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FA KR : wind, EFRIERH AT EIE
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%A TE (202 45_"0{93_20) w®EFE @ BUE AR BHAREK
SRAT A5 R 1 2K 1 0. 244 0. 260 0.016 2 § 0. 795
1 85 6 i b SHIBOR: 34 0.339 0.231  -0.108 3 0. 627
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Ko 3/5/104F 1 ] 53 B #AUN 7 2 -0. 161 -0. 272 -0. 111 ! § -0. 652
2/ LOSEHAZE A B HA N 5 36 0. 549 0. 400 -0. 149 ! 8 0. 937
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DARBAT B L EARG T A Do KAV AT F R 47 e AR A @ 347 %)

& I

&®

& AT FVERESAN, BIF LTI,
&  SHTLBATM SRS, 2T IR E R AR AT
® TH—EFLOYTALEIFESE,

2.2 x AAEH 2.0 &A%

R BAT b ARG, T LI B SAT L TR E, i EmRE
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SR LEA AL

B £8: BALEHALZ S
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148 B& B4 & L5542 H R 3 E
TR 33 ERP (ep—rf: 7 B F48] O - — F € A A1 ) 1213 155 b B 4k 64 42 3
PEES 50 B ik ) & 42 33 K545 T A 5 4a
R B oy iR T AT R A T RSP AT A e A
25 R ] T v [ 5 AAR Am

AR R wind, BEIFEIERIFR P ER

3.2 & & LA A R SR K ha BT

A PR EARLEM RS A3 ([0, 1]5EBBE) K B 245428, KAS T A
A3 Kha L. NEMRIEFE T R A, AR 300 A K& KEMNIAARE KL
F ¥ 4E 1000 > FE A%,

B£9: &EABMMALEMRE T

A 4 & BE REEH EHE RAHE | BHRNE

o IE 4 44 0.289 0.115 0.796 0.992 0.182
7 R300 0.415 0. 267 0.759 0.984 0.164
#1E500 0.286 0.161 0.823 0.954 0.234
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FRAG AT A £ A5 A F oo XA BT AR BT H LT, LATFkinx
PR AT MK, M B IR 5

BRE 2024 59 F 27 B, AFFiE 500 AT AEMEOITELBIES R
#1155 H-0.6; EKTFE 300 a9RLAEHA R K ZMBEOTESRFEZ T A 2024 F9 A
20 BA2EHA LK, AEFA—HBEHLKES, F5AE1
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5.1 Z3. W, ‘:P)Uu\ A V9% ’} iR

ARFE R A, PAAZZH AR DA 9 NRE, AR S RESHRE12% KB
MBHAZS, A LSRR AE A ANITARES, SRW%EEIEANES
LA, B T AN (ARAALAENE K69 W9 B F B0 Rk ).

B412: =4 EXNS25FAHY

o

FRAH FARIA BEEF

1-1 A % i i %
1-2 FAA) AL F A LT %
2-1 FAF S FHFE L Tz %
2-2 EA AL A Ti =
3-1 FEAA % AL A LT %
3-2 FEF = AL & Lt =
4-1 ERF % K & T %
4-2 FIF)E L & T4 =

5 LR 254050, 8 =

FA KR : wind, EFRIERA AT EIE

BFNREARITIE S

B AT RIS INE L858, P UIF LBEARALE ), 38 =2 L FER P8 4-1 K
A, RAMATFIRI00 RBEMUEZFTERETA, 2KE5; REASGRSEAEE
T A% KEST (1.

B £13: HE500 %45 HEe Rk

Hoer s (H50) — ik — RSP R g 86 (% 40)

FH KR wind, EIFRIERGF PR
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6. TE&RATERIAZT: REHREF RN
6.1AERF4: #FRNA47.371LT

P RR A 2023 S 7 A AR EAEANGL 209.54 12T, 2024 %9 F 20 B £ 2024 &9
A 27 B %A N 47,37 147,

B&14: BF4EZNR
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7. RAEBL B AR A e T 34 M1 nk K
TAKADERH: AT

HRXRARKRBALENET:

B&15: BRBHXHHET (K&

X R B (Eha
EMIGAR-2FEK

E A4 R KGR~ 538 K _diff_001months

R AR-% 53 K _diff_005months
EALARP-FE M-8
EMARTERAZCEHKHK-T _ret_020days
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Rt -R

WAL MR 2R |RIEE N _diff_120days
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FF& % T3 F AN _std_080days

L E& A F

TR wind, EREIER A L

R —PRNERTHO0, BERSEERAHFRE.

B&16: F5E5 KD HELAEHF TR

RECNE) INREAI(E)  —signal(f)
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o w253 891/5 5 Y hat #tiT4nEl, E—, ARERLEFe A 1F, B4
R PRI P A AE 54502 8] [-1,-0.5,0,0.5, 113X 5 AN 43 4a Lk,
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e THEHNEL201051 A4 8% 202459 F 27 BégnF53E N,

B&17: K I&RBHRSE, WA K4S EBE

—&ifEHE —RNERSME —IHEG (7)
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K ¥ g K K ;
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7.2 KBS T : AT K

EREARXARATFOET:

B£18: #RMHRHET (RKHERF))

KA A 5

B L AG AT -8 B K

R I AR—% B & 4F_diff_004months
E#ARTERAZCEIHM-B _ret_120days
£ LULAR B -F 0 -8 _ret_040days
M%mm% 1045-14
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B LE M R G F AR | K& A _diff_040days

E /) %R N _std_060days
B34 T3 F NE_std_120days

R AR

IESTIE

TR wind, EREIER AL

R — R KMMEBIFREETH 1, REFRRAEE R E R KRR,

B%19: A5 KM F TR
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FARR: wind, BEBRIERH LT
)R A 3 Ty ik
o FUM HARA B K H54£(399370.SZ) / EIEM AL 4 (399371.S2).

o PFRHEFiIAL, B—LBHATEN, HEMEA FME,

FH LI RIRER NG E 25 16 / 29



Gl“b Ea|:E3N & o3 IR

GUOLIAN SEGCURITIES

o HAIRGAZARIT:
o 1%, IMAt4z 0.95, MAK&4z0.05,
e 05175, MMaAt{z0.75, AK&{z0.25,
o 145, MAt4z 0.05, AK&4z0.95,
e 05175, ME®4z 0.25, mK&4z0.75,

o THEHKR%201051 A 1H8ZE2024 59 A 27 B F45a kN,

B4&20: mKHEIH) A%, S0 RAEH L

—EESE —mKNERDRE —2EHE (B)

2.5 4 0.45
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FoH R Wind, BEFRIERAF AT
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8. frk# IRz 44T, w-F. dE4REER. B H
X5 APk
8.147 &k A=A T & N

8.1.1 47k & A
HiE: REP, “9H7 152024459 A1 BHE22459 A30 MRS,

e TR 9 A Ak, EBARA AT, FERLER. T HM,

B&21: 2024 5% AT LKk s %
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25.00%
20.00%

15.00% H

10.00% H
0.00%

FTA kR wind, BEIRIERFFCATER

s
=4

8.1.2 BT %31

BAVIAT A 5h B T 690k 5 #ATIRIZ, 4o T B AT, H P 5 Ll s F eyt
HREEH 2017 5 4 AEA, BF ALK ETETARLEMRRE (T LECE AT
2— % EAFH T 6947 k4 3) B F 150 ),
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Bk22: 2024 5% 1 BF Ritikat

EE A
— BT LR A Ed 1. 63%
ABARTR A B A Ef -1.07%
o3k 2 Ed -0.07%
b i 4 E# -0.12%
f&{fibeta ER -1. 49%
e BT 7 ) -1.90%
B AR T Ef 1.90%
I 7 ) 2.72%

FARR: wind, BEIRIERHTEE

2022 %1 2H%202459 29 8B, ¥ANRKEA, £KLEF. FTLxAERH
FERABI, FAABTFHIEEFIE %,

B %23: 202201 Ak B -Fless R A &

FALART — AEKXBF — #HEATFT — d@wAT

-0.05 A

-0.10 A

-0.15 A

TR wind, EIFRIERIF R

8.2 20 A 4 2% © R

8.2.1 Y A Ao HF 05453k
2024 59 A A AEN 11.67%, KB ETH T L85 5 H 10, 44%,
AA 1. 23%, BB F R 17U BACE A 9. 01%, AIH-2. 67

2023 F AR A A S F H-13.52%, BRI A 1. 33%, A2ET 14. 85%. MR
MOz 19. 75%, AZER 33.27%.
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GUOLIAN SEGCURITIES

G“ ) EIHELES fsk TAE| AR

B &24: fThdshm Al vs RAKEFE

TR AT TR A B F a7 bk mARH
(2B ) (2B 14)
40.00% -

33.27%
30.00%

19.75%
20.00%

14.85%

10.44%

11.67%

0,
10.00% | 9.01%

1.33%

-1.23%
-2.67%

-13.52%

-20.00% -
SR A 2023 %

FA KR wind, BEFRIERI TR

8.2.2 A B AT i A 4
e TR BT, RHIRIMAS B A1Ed & A Ao iU B B 48 & A %

B %25: frksshiad A RS EA S (RE%R) B %26: Tk ad A RS EA S (%)
—_— R A —_— e A — Al (&) —_— R A — A A A —EEE (F)
1.30 4 6.00% 1.30 -
10.00%
120 4 4.00% 120
1.10 4 2.00% 110 4 5.00%
1.00 0.00% 1.00 A
0.00%
090 -2.00% 0.90 A
-5.00%
0.80 - -4.00% 0.80 -
070 - -6.00% 0.70 - -10.00%
) O o N ) N o N N o N N AN
"L,\q’ U q,\q/ g o o \q]()’ (\(” (b(): ,\q,\”’ \'\\ \q,\ {5\’)’ \b(\ \<.,\ \b\ (\(” \Qh’
A NS S S N S AR A AL U
&P © S A I RN S I S S S
FA KR : wind, BEBRIEFRA AL FA KR : wind, EBRIERA AT HIE

8.3BERAT, ©F. dFRErk, €HEAEL. Fadk

8.3.1 B m A @A L
TERETT AMEATLGZAFNHSL, RIEG LR TLELSEN., MIIT LB
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b DH‘"IEﬁ bak A AMIRE

GUOLIAN SEGCURITIES

a

AAE, SAFAI. EMELFTLARAFEER, HOMFET LR EZN. AEd
HLFPHARE, AR HGEAMG AT LY A A BERE, €T, FRE
AR ARAT . APAELAL,

BA27: B LSHAEEFHSL

T Ltr FRAE AKHEN FHE LATE WAHERX HLHL

WL 4 31 10 4 2 10. 2
W F 3 36 15 1 15 14.0
|8 12 7 3 14 34 14.0
AT 14 2 2 19 52 17.8
AR AR A 1 6 25 38 42 22.4

FARR: wind, BEIBRIERAATEE

8.3.2 iTkm#AM A AR E
TR, B EB R B3 E AT LA E, VAR B IR 5 An 2634 fE AR5,
Aok E,

B £28: RAFABEITLRERRAG X ETF

#R A i1k Alpha RE A7 db R A 1 £ETF
BAT 2. 628 22.2% 801780. S| 159887.SZ RATETF
LA 2.588 21.5% 801080.SI  159997.SZ W FETF
i) E| 2 8 2.580 21.5% 801790.S1 160625. SZ 1EFRLOF
FLR RIS 2.261 17. 7% 801102.SI  159695. SZ iBAZETF
ik 2.363 17.1% 801016.SI1  159825.S7 RALETF
% 2.628 22.2% 801780.S1 159887.SZ HATETF
w5 2.588 21.5% 801080.SI  159997.SZ % FETF
B E| X% 2.580 21. 4% 801790.S1  160625.S7Z JEFRLOF
LAZEIE-S 2.254 17. 7% 801738.S1 159696. SZ % /1 ETF
AR Ak 2.363 17.1% 801016.S1  159825.SZ RAVETF

TR RR: wind, BFRIERT A KR

8.4 E EXAT k45 k& 2.0

8.4.1 F U H A
HAER AL LB AMEZFOLR, AN [LLEBA LT, FREF]. [&
LB LT, FRTFAA] [ELBATH, FRLEF]. [LLBATH, FRFH.

HAE S R AT RA BT, QE—RARF L AR EA . AKZZ ., AT

FH LI RIRER NG E 25 21 /29



) EREIESS b s

GUOLIAN SEGCURITIES

a

LEAEER, RERT. SHEEAT. MFE. B beta. ZWAZRY A ERHT
HATA AT

A T rIAZ G R IR 6 BT 55 B E A0S 69 & I BT L A2 T E R T
A BT ) 69 4T AL 8 H) R ok

B&29: ERATLEIHEBER

EESEETIRSET

EXTURENR TR
aExE
RIS PPT— <o samasm e
- — SEM A FramaMecBethis B EFEHE
=R
EE
sz R

AR SEN BRI R

SaREFvalue* BEREHENR

A RR: wind, BEFRIER AT

8.4.2 R u& A &,

TABESAETT BIKe T—47 k30K % 2017 F4 ] 10 H £ 2024 59 A 27
B ABAHAT S AR R 69 S AT B, BB R RRSF AR TS h 8. 54%, MBIk iR A
FAARBE A 10. 55%.

B £30: BHFTLRshR%4E

—_— TR —_— T f L
2400 -
1.900 -
1.400 -
0.900
0.400
-0.100 2 '
Q Q
ol o N o o NS o o
\ & o o N P P N
+ P ¢ ® ® P 3

KA RR: wind, EFRIERFRHTEE
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@) =exirs A

GUOLIAN SEGCURITIES

B&31: B-F47 ks Reg 41 (HIR)

2.400 A

1.900

1.400

0.700

0. 400

FARR: wind, ERIER I

8.4.3 R F 4k
THEEFRT 2017 54 A 10 H £ 2024 59 A 27 B LPIG 05 B G &,

B £32: BXETAT L RBrFEGK

Py @%- §$ %H 2 & A KA E
dhs R KEE kSR WE RXEH
2017 3. 65% =7.26% 10.91% 1. 60 -3.82%  14.32%
2018 -30. 25% -30. 64% 0. 40% 0.07 -9.29%  21.67%
2019 38. 78% 28. 45% 10. 32% 0.76 -10.10%  22.02%
2020 33. 85% 24. 48% 9.37% 0.74 -4.69%  25.24%
2021 18. 30% 10. 89% 7.42% 0.57 -9.65%  20.50%
2022 0.92% -13. 65% 14.57% 1.93 -4.79%  21.59%
2023 7.20% -5.36% 12.57% 0.99 -12.86%  20.85%
2024 -5.19% —6. 60% 1.41% 0.12 —6.75%  19.14%
ALL 6.71% -1.83% 8. 54% 0. 81 -13.85%  21.11%

TR R wind, BIFEIERIFR P EE

TERETT 2017 54 /10 B £ 2024 49 A 27 B %545 B stk .

B %33: FXETAT kB3 R%5FRG K (HR)

mé Ak A 1z & A2 H

T wsk wsE ksE  kE gxam 2oF
2017 10.17% —-6. 36% 16.52% 2.04 -4.32% 13. 65%
2018 -29.29% -31.02% 1.73% 0.28 -9.56% 20. 87%
2019 35.75% 28.91% 6.83% 0.48 -12. 66% 21.32%
2020 28.13% 27.57% 0. 56% 0.05 =7.23% 23.30%
2021 17.11% 13.23% 3.89% 0.35 -9.20% 17. 66%
2022 2.63% -13. 95% 16.57% 1.93 -6.37% 21. 63%
2023 22.77% —-6. 75% 29.52% 2.1 -6. 45% 19. 44%
2024 -3.32% —6.75% 3.43% 0.32 -6.21% 17.97%
ALL 9. 16% -1.39% 10. 55% 0.97 -19. 05% 19.92%

TR R: wind, BIFEIERIFRPTEE
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DH‘"IEﬁ ear T4 | F AL

GUOLIAN SEGCURITIES

a

WAE LR FGIE IR IZ . P IF 300 K JFAZER 6. 54%
9.1 37 7 300 45 I 3%

R 300 SEAE AR ERAR A A E T kT

1. 08 & 7R 300 s %o

2.0%E (BEAR): 2016 F1 A1 8-20204512 A 31 #

3. BF: AKX B-FI24EAE A 4235 2000 k5 AP 2, 5 K. 7 213249 102 A
B - A A H A4 Ao

4. %ok BERRE NS B aBFRAFS RS EANT LA AT 10%89 4L ZH)
BERMS, ATRAE-AZHBFEMEN, BRAL, HARRARL T =,

B %34: PR 300 LRSI BORIZ (A4 7 300 HHE3E, K 300; &4 AR HIH)

6 - e - - 5
AL Rl FIE30045 4 e U300
4.5
5 4
4
3.5
44
3
3 2.5
2
2 -
1.5
1
1
0.5
0 0
2016/1/8 2017/1/8 2018/1./8 2019/1/8 2020/1/8 2021/1/8 2022/1/8 2023/1/8 2024/1/8

TR RR: wind, BEBRIERG AT KR

#E 2024 559 A 27 B, FFE 300 £ EFFHARTILE F 19.97%, BLF
1. 04, 5 ARAZHILE % 15.09%, AR ALE & 22.25%, ABEHILE F 6.54%,

B £35: K300 &£BRETF, 2FHRAH

EokidE  BpNEE  AFKEE adEHE  AFEHE  BEE  RAEH AERAOH LRSS &

2016 31.13% -0.41% 31.54% 16. 06% 6.73% 4.69 —4.95% -1.57% 1.94
2017 34.98% 23.63% 11.35% 9.42% 6. 79% 1.67 —5.49% -3.02% 3.7
2018 -17.56% —26. 65% 9.09% 25.37% 12.43% 0.73 =29.72% —19.25% -0. 69
2019 51. 46% 36.53% 14.93% 22.31% 10. 24% 1.46 —16.81% -10.32% 2.31
2020 20. 06% 25.73% —5. 66% 22.06% 9.26% -0. 61 -11.11% —7.86% 0.91
2021 48. 49% —8.74% 57.23% 15.43% 13.13% 4.36 =7.19% 7. 14% 3.14
2022 17.43% —17.45% 34.88% 19.57% 9.30% 3.75 -11.88% —8. 64% 0.89
2023 -8.01% -16.37% 8.37% 16.42% 7.79% 1.07 -19. 35% -16. 06% -0.49
2024 26. 34% 11.25% 15. 09% 26.67% 10. 67% 1.4 -15.42% -12. 69% 0.99
All 20.91% 0. 94% 19.97% 20. 09% 10. 05% 1.99 =29.72% -19.25% 1.04

TR R wind, BEIFEIEHRIF5PTEE
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a

DH‘"IEﬁ ear T4 | F AL

GUOLIAN SEGCURITIES

9.2 Wik 500 454435 5%

% 1 500 i A% ALK L REAR A M) T ke T

1. B & PiE 500 R o

2.0%%E (FAR): 2016551 A1 B-2020F12 A 31 B

3. BF: aE AR ETFIZEAERIZIE 2000 4642, 5K, 8 %4324 189 A~
B T Ao A E A4 AR o

4. R ws: FRRE—NRH B RBRAF SRS FEANT LA AT 10%69 18 F 44

#Ekmb, ATAH—AZSH BFEMNEN, ARAL, LHmAHRLF =

B %36: WiE 500 5HIBRARIRIZ (Ldh: PHE 500 K38 5%, PIE500; A ARFE k)

2.5 . . 1.8
A2 R lE — 50045 $ HE5% +E500
1.6
2 1.4
1.2
1.5
1
0.8
1
0.6
0.5 0.4
0.2
0 T T T T T T T T 0
2016/1/8 2017/1/8 2018/1./8 2019/1/8 2020/1/8 2021/1/8 2022/1/8 2023/1/8 2024/1/8

TR wind, EIFERIERH R AT EE

#ME 2024 5 9 F 27 B, PiE 500 ®AEHFFABTULE F 12.84%, B L%
o HFUARARTLEF 4. 73%, KRB ACE & 18.13%, ABHILEE 2.50%,

B £37: ¥4E500 IREATF, 2FHRAhHt

BOMEE  LEBLEE  AWKEFE BEEHFE  ABBEHE  BEEFE AN  AHERATH 84T HE

2016 12.52% -3.03% 15.54% 12.18% 12. 40% 1.25 —4.31% —4. 60% 1.03
2017 -0.33% 0.72% —1.05% 8.71% 6.76% -0.16 —9.08% -6.11% -0.04
2018 -10. 65% —34.38% 23.73% 15.91% 11.27% 21 —19.45% -1.74% -0. 67
2019 26.14% 27.78% =1. 64% 13.96% 10. 55% -0.16 -10. 76% =2.32% 1.87
2020 20. 96% 18.33% 2.63% 13. 08% 12. 69% 0.21 =5.97% =4.17% 1. 60
2021 27.85% 10. 37% 17.49% 7.71% 10.97% 1.59 -2.79% -1.90% 3.61
2022 8.38% -16.21% 24.59% 10. 55% 10. 93% 2.25 —8. 06% —1.80% 0.79
2023 —2.90% —12.16% 9.26% 8. 35% 6.19% 1.50 —8.05% —2.28% -0.35
2024 13.21% -1.52% 14.73% 26. 65% 8.47% 1.74 -15.52% —8.33% 0.50
All 10.01% -2.83% 12.84% 14.18% 10. 36% 1.24 —20. 06% —8.33% 0.7

KA RR: wind, EFRIERFLHTEE

b
A

T

%"Ll 1)5}’

ERNGE L5
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a

=L 1SS

GUOLIAN SEGCURITIES

SRk TAL | £ AR

9.3 ik 1000 45 %% 3% 3%

F1E 1000 3 HL K] 2 BEAE A A 32 T5 ke F

1. Z 3 F4F 1000 R H% o

2.0%%E (FAR): 2016551 A1 B-2020F12 A 31 B

3. BF: aE AR ETFIZEAERIZIE 2000 4642, 5 K. 4 %4354 564 A
) T A A H A4 A% o

4. R ws: FRRE—NRH B RBRAF SRS FEANT LA AT 10%69 18 F 44
#Ekmb, ATAH—AZSH BFEMNEN, ARAL, LHmAHRLF =

B %38: 4F 1000 KB ARIZ (L4h: PIE 1000 FEHK3E5%, FH4E 1000; #4425 RiHiks)

3.9 AR A ——— E10004 £ FHE1000 3
3 2.5
2.5
2
2
1.5
1.5
1
1
0.5 0.5
0 0
2016/1/8 2017/1/8 2018/1/8 2019/1/8 2020/1/8 2021/1/8 2022/1/8 2023/1/8 2024/1/8

T RR: wind, BEFEIER AT

ME 2024 59 A 27 B, FiE 1000 &AL H T AR T S £ 20.03%, B EF

0.80, AFVARABEALE F 13. 71%. ARAEADLE % 18.57%, ABHIL A F 3. 49%.

B £39: WiE 1000 &R EF, 2FHxsnit

BAHKEFE  RAKBER MFAEP BEERHE  ATPEHE  RLE RAEH  AHRAIH BEELEE

2016
2017
2018
2019
2020
2021
2022
2023
2024
All

33. 63% —3. 00% 36. 64% 16.39% 13. 48% 2.72 —6.30% —-1.76% 2.05
—6. 66% —16. 64% 9.98% 12.70% 5. 44% 1.83 —12.53% —2.47% -0.52
—12. 60% —37.33% 24.72% 20.61% 8. 96% 2.76 —20. 61% —2.34% -0. 61
36. 64% 26.86% 9.78% 15.82% 9.39% 1.04 —10. 00% —2.50% 2.32
20.02% 16. 48% 3.54% 18.71% 13. 48% 0.26 -8.90% —4. 36% 1.07
42.57% 12.82% 29.75% 11.12% 12. 35% 2.4 —5. 46% -3.21% 3.83
15.93% -15.39% 31.32% 15.14% 11.10% 2.82 —11.40% —3.63% 1.05
1.99% -12. 68% 14.67% 10.90% 7.85% 1.87 —7.61% —4. 62% 0.18
4.20% -9.50% 13.71% 26.96% 7.74% 1.77 —-14.16% —-9.19% 0.16
13.79% —6.24% 20.03% 17.29% 10. 41% 1.92 —27.80% -13.14% 0.80

KA RR: wind, EFRIERFLHTEE

b
A

T

%"LJ 1)5}’

ERNGE L5
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a

=L 1SS

GUOLIAN SEGCURITIES

9.4 Y iE & 45 46 H3G 3%

UPii/\%iﬁﬁ-%m'liﬁﬂi#ﬁﬂ#’a}%ﬁiﬂﬂf :
REM: PIEAFE R IR
ZW%%(#$W%ZM6$1H1BQMU$QH31B

3. B} HEAAAXEFIZEEARIZIE 2000 w4s A2
AR F A A

20 %o

4. R R RE—NRH B AEFRAFS R

HE%kmh

, AT

e TA|H

5 4&\

AR E

10 %15 2] 69 709

2 0 AT A R B9 AT 10% 49 AX Z 44
B H—ARHAFEMNEN, AHAL, HRAARA T =

B£40: FIEABIMIOE RO ARIZ (L4 PIESBMICERE, FiEdH; AHLHRHKB)

; ) . 6
ALHA Rl E —_— A A PR A
6 5
5
4
4
3
3
2
2
] 1
0 0
2016/1/8 2017/1/8 2018/1/8 2019/1./8 2020/1/8 2021/1/8 2022/1./8 2023/1./8 2024/1./8

TR wind, EIFEIERH R EE

ME 2024 £ 9 A 27 B, Firs ik

1.170 SV RABICE F 7. 04%, KJFIEAY

R FFRATIEFE 24,860, A EF

HENT. 43%, BFILEFE 2.27%.

B&41: FIiEARKRBEET, 2 FHust

ahik s F A AlcE R AR SR aauHE AR HH R RS R KB AR K B E D B O

2016 41.50% 9.73% 31.77% 19. 25% 4.12% 7.72 —8. 96% —1.54% 2.16
2017 17.87% 3.50% 14.37% 12.29% 3.48% 4.13 -10. 02% -3.82% 1.45
2018 -12. 66% -30. 88% 18.21% 24. 48% 4. 68% 3.89 -23.71% —6.98% -0.52
2019 75. 28% 31.88% 43. 40% 20.81% 3.77% 11.51 -13. 63% —6.22% 3.62
2020 39. 34% 26.83% 12. 50% 21. 69% 5.33% 2.35 -9. 66% =5. 62% 1.81
2021 45.92% 0.12% 45. 80% 14. 62% 3.77% 12.15 -5. 50% =2.94% 3.14
2022 19. 58% -15.77% 35. 35% 18. 63% 4.19% 8.45 -13.43% -9.83% 1.05
2023 -5. 34% -12.31% 6. 96% 17.15% 8. 39% 0.83 -16.16% —13.94% -0.31
2024 17.08% 0. 04% 17. 04% 25.33% 5.24% 3.25 -13. 24% -11.22% 0. 67
All 23. 45% -1.42% 24. 86% 20. 04% 5.28% 4.7 -28.31% —24.50% 1.17
KA RR: wind, EIRIERFLHTEE
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b IEIBATESS 28k TAZ| AL

GUOLIAN SEGCURITIES

a

10. Mi&#

FUBEBFEXRANE, 158 RBERT, THRRL RN, THHEERAHBRTHE
#, BAFER LEITLGREITFERIER RN, BHF HARIE 8 H IR 6K
REE 2 A2 LI ] ke 2 PR H ety A o
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DH‘"IEﬁ ear T4 | F AL

GUOLIAN SEGCURITIES

P AU 5 3

AREZLOIITELE B BANEA T EIERLIMR T OIERZTTEFGIL T A RAD Y 69 F W RAERL ), RIS PTR & 0P I 83 A3 R
B T SAVHARAYIEF Ao KAT A MAT & NI GETF T 5, 75, LR R 25 ARE 7 09 BARET RN EA LR ZK R

28 3L
P IR BAR A LR HLAA
AP BT E BT AR AR E IR AT FEN Fa 3t B J 40 % GE & T 54X R PE A SRS KT 10%
W (B AL GRIN) . HAARRARERH B 6 " e e R A o
BA2AA N T AR, LI AREAF A | jr =g HH H8 5T Bl B A8 5K A T X R P 4SOk P8 AR 5%~10% 18]
8 6 B 12 AN A REGN RN (BATkIE4) Aaxt R »H A0 5 B B4R K AE F T 94X P 4G SO h8 R -5%~5% 2 1]
WA RIERAT IR ARG RO RESN L L, HF o X oy o
s T o] 2 i L bj b, WA =
B AR IR 300 S A A, AL R 0L £ Fa 2t B A48 % GE & T 54X R OPE 4 SRS ) T 5%
JuiE 50 454 H Kok BTG USRS P E L BT KA | AAxTER I T B A48 KAE R TG R PEAE
%h%& £ BT 5 AN K R LA HIARE 500 | L. . ~ e "
RIREY e |t & 25 B 2R48 £ E: 45 -
i s $HE 5 LB IR 2k A6 B S0 4 AR ATk 28 Wb ARt & AL Bl AR KIEA T H R E AR EF
%%ﬁﬁ%& BT RT | A EINIE TR KIERTHREAEAEHK

— A& 7% B

FR3E 5 AT, ARARE P 69 BT A AR RAL ) B B BAE R A A TR 8] (23R F BHE B2 7T 09 1E R A5 W b 55548 AL B (AT 4tk “ B
BRIEA) e AEERKIEFFAD @A, REMETH XE . KEXRF LHARERLATOLSHMF. AR, ITARRE PR AGTAR, RHAR
REARITH A BIRIER B AR IR FATRIR BARIT,

ARERNER, ERMNGGEFEFER, BRIEFRERKAAKE RRERAL Y ERIEFRGEF . ARETOE LR TEANATEH A
FEFE R, AL ERRIEF AT EAT SRR R TN R EATRIE. ARE TR S, TRFHRBE P AF, THRITEIER L £ 69 d M SAEM &
HRELH., ZFEL, ELARF RHFRAREARGEARLT B, U HRAABRFZE K, EEFTEHEY R BOHETAGAIAEE. EF
553t ARE AR S & DR R ZIRE, FERNEFEE AGRT BN, MWHRUHEE KL, LREMEE, Bl Mi. RELFFTGEN
FROENL . SRFEREERAREIERG—E R, BRIERR/ SR XBFEA R TRARIALAT R g T

AREFERG T, FAERTAA ARE B AL B OR EfA, ZEFTR., FEARMNA T BL B TR 7k TEMERAT R AR BB ERL
W TFA k. ERRE S, BREATRAS KRS KBEMET R, IFEATAN R —R G 50HRE .
EBIERGHEAR . LHAR AR A FE LALTRARBERRABEFATE, RARRAHSM T ER kA B @ AEEARETLAZIR—RK
89T B ik A/ R H A BRIEF LA T & A AR A 0 AT L0 e BRRER AT~ AT, 8 B3R AR AT
Ak 4530 IV 5T Al e el B AR AR P 69 & L SUE U — R .

4 A 75 B

B EEFTHHAT, BHRIERTRARA ARE T RAN S BT AATOIER T HT LS, LR A XN 8 R RS BRI R/AT. M H 8 Ao
ERERFEMERRS. B, BAHE S HEIBFIERA/ AEMAARTRALY AARELEENEQGBEANZFR, BAFFDHA
AR AR R R E— S F R,

REAS B B
ABERIEAEF LD @IFT, TN SIAATRE LA KB, L. B8, FIEMIR. 50 dkiE ke — R R RAKETE A A #
B, . BHL FUEAS] A% AR,

B AR KA
b AT T AR S5 KB 208 T4 ) A B 4 & L. LETiro KA HS% 188 T 255 KA 8 &
Ty IHBRGTEGE—F8 TEHIKEAG KA 16 4 I JTARAERNTAZE X S W 4068 T AR H 1 13 4
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