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o AINNE =2

AIMERXEFYFRZRT, HARTEERLAENAZR, FAT KN T —AABHIEREA,

[#Ex ]

« SMTAIR. £/, BRI EA B AILEE 2L,
o ARIEAY AR E P 5 B T A BT N R BOK &

o BROFRREOABITM G, RIZKEZB D,

EXTLD

C ARRIBIUK AR IA B, THAHREAHRRE, £RBICEZEO, ®BREMAL.

¢ AEEFERFHARRIKE LF A%, ICA-0.15,

o AR T 0 A8 SRR Ao, R Rl A BT AR 2%-5% £ 4 AL B, ELIRIEIR £ AT
0.9% % % o

c AHAWATEFFRTRASTELEND T, LA REIK, fHR— 205 HE,

RIeRT: BB RXZA S, THRA TR, KBNHRER G,

AR Wind, 35 R OTAE S I RS A R A B 2
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fa il B AKE A B IS

OpenP, =X Z &t H 697 &4, CloseP,_JX Z /£t — 1 H & EH

s faRlkHE =X

, _ OpenPy
OvernightReturn; = CloseP,_, -1

« HAMHRZEN:

_ CloseP,
IntradayReturn; = OpenP, —
« BiLHE = N:
Return, = Closel -1
CloseP;_4

KRR BIGELT A S W G ol AF em 2] 13 3R B AR A 48T TR R LB A B A 4



ARcFaRAL B KIAA N

o FR3004& A BALEE . B WIS FA a0k s 50 FH9ME 2 A H3.37%. 18.17%47-14.73%.
« ARESIIREFMRIESE . B K EFARRRRE R 0-FNH9E5 7 H13.16%. 28.22%4+-13.85%.

» THIMH RARIGR KBS FWELERE:
c HTTHIX A, ERKEIARSRFAEEIANS T —ASRTAEZHERS
o« BEXAMRA LA EARA, BV LA H T AT, XA T BRY QM EE,

B: PIR300454809 Blch . B RS ARRRoks B 444 (2015.01.01-2025.04.30)
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FARR: Wind, &3FERFR W H AT 20 B R AR B ARG ST R BB A B 5



R EKIA R

R TAMTHOR 59T %, Bk sF R0 #L 70, 7R3004W L A E4 620 B s 5,

B A g 3 Ae [ 2O 5 B 89 SF A E S A R 3.77%.

« HE: FEWAN01%95 H &

B: FE300MAE L AELELAHNANE., ARKSFRRRIS R34
(2015.01.01-2025.04.30)
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&K B ATHOE A3 L FH KT B E

B: RREARATFEEXAFIESE S P E300 869 R iilksd (2015.01.01-
2025.04.30)
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% M Ik 5 #2380

o EMRBGIBRINLHZENO,

o VIARES0045% AP, H£20185FiaT, BRKE KA A0, £20185F 6 KA IE, 12E5),

B: ARE5004460 B0k, B NS ARRRILS 414 (2010.01.01-2025.04.30)
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FHER: Wind, ®IRERF L BSOS W F oA tm A R RS R AR A R IR BB A= 5 9



BB A K KAAA E

« BREBAFITTIOR S, BEARBAKERPAE, H O AKEKRAA I

° ;Et—/?f?
o B A ERR AN KR T, HFAASRMEE AT —RER AR,
e i FILFRERES LR, Kb FRARWGIRRICE KN E,

H: BARKG IS, B AKSABRKS R 444 (2010.01.01-2025.04.30)

9

8

7

6

5

4

3

2

1 v Q«WWW
0

\Q\\\b‘ \\\,\\b& q}'\\b( n_)\\\b‘ b‘\,\\b& @\'\\b( Q)\,\\b‘ /\\,\\v Q)\,\\b( o)\,\\b‘ Q\\\b& '\\\\b( r1>,\\b‘ %\\\b& bx\\b( Q}\\b‘

N A A N M S S S Sl

e— ] 2t 4R B AR AA fa & Rt 41h
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6RO 7Rk

& Bopk 3 o i BT
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AR M BT

MERRXE?HHT:

Volume;

VolumeShock, = EMAVolume, -1

HF, Volume, L ZEtH X E, EMAVolume, % ik — BT R R X = 098585 5-F41E (EMA) .
£ flid 2120 5 B, FRA60k+ HEMA.

X — AR IRE| T X G EFHRARIG hmfamk V', XITaE — LT IFIFIER X R, Bl 3T H 09X 0E

#AkK:  (Volume Shocks and Overnight Returns) , & 3RiEARH X F.& F 5 AT a2 AR B R 09 31 T 1R BB e B B 10



R E T & EFEXRGRIL

o AT EREE, HREREALZFHFETARENFLH 5AEE, BFQ1EQ5.
« ZRET, FANRRENEFELSBRTARAOBAKAEZAEHEMAR, RXEFHELAK, BRKEAAS,

o ERAYFIHFAIR B EFEN21.97%.

¢ RRXEFEHTRAM20%BREFREAS (Q1) WFRLBIOKEFENT1.24%, X EFHE TR (Q5)
é/‘j/{xﬁ'439%o

s RXEFEHRAMHAMERAHAEX R,

%: FRAXEFTELEBRAKAGLR (2000.01-2022.12)

EEIEIEIEICICE

21.97% 71.24% 20.78% 14.74% 11.05% -4.39%

-2.83% -4.95% 4.03% 3.66% -5.08% -0.60%

#Ak%K:  (Volume Shocks and Overnight Returns) , & 3RiEARH X F.& iE % AT 40 ) iR R B R 69 25K 1R B35 B e 5 B 11



R E A E BT AEAR R I

e MRXEFTFHFHRFTEBRIKE., HRKEFBIKEZNXFZ:
c fEAEHENT S B AR ENKE, THEAREORARIETERTA

Volume;

VolumeShock, = EMAVolume, 1 —
t_

« FRERE R E N HETAF» AN FRELS
c HHE—NELSH AP

« AL BRI KNG AR

« VAR BFFEM KNG B RS

« AL HAEN KNG B E
* FH#HL

A RTRLER, AR E T A R

#Ak%K:  (Volume Shocks and Overnight Returns) , & 3RiEARH X F.& E R oL AF 0 R IR R SR 69 1R IR B B A= B 12
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B E

& BT EAK

F )

REXEFHFEHFEBR
BRFAMEX, ICH

-0.15,

MR EFHFAAK, BRIK
B ARK, TRBTWEHAET K
A

50 s EME, R
A TR EFTHRKE
B TT F 38y, a2 38
PR E

X: RXENFFEL5BARKSE (2019.01.01-2025.04.30)

D10-
| m& | ot [ o2 | 03] oe | 05 | b | or | os | ps ool Drave] gl

&R N -63.94% -24.84% -13.94% -7.82% -4.33% -2.01% -0.31% 1.00% 237% 3.72% 185.45% -14.05% 20.68% IC

Dk 11.64% 10.88% 10.65% 10.46% 10.54% 10.43% 10.42% 10.58% 10.77% 10.94% 6.98% 10.52% 2.99% -0.15
PR At -549 -2.28 -1.31 -0.75 -0.41 -0.19 -0.03 0.09 0.22 0.34 2658 -1.34 6.92 ICIR
&A=k @ 99.74% 81.10% 60.08% 43.56% 32.30% 26.00% 25.53% 26.57% 26.53% 27.67% 12.67% 59.96% 4.91% -1.48

X: RXEHFHL5 8 AIkE (2019.01.01-2025.04.30)

D10-
| @n | ot [ o2 | s oe [ 05 | b | or | os | ps oo Drave] gl

V&R I 69.41% 36.46% 28.63% 26.80% 20.91% 20.87% 16.82% 15.25% 12.43% 14.38% -33.48% 26.16% -9.23% IC

D& E S 24.14% 22.17% 21.27% 20.86% 20.96% 21.08% 21.49% 21.83% 22.38% 22.73% 14.70% 21.30% 6.14%  0.02
Bk 2.88 1.64 1.35 1.28 1 0.99 0.78 0.7 0.56 0.63 -2.28 1.23 -1.5 ICIR
o ack d 19.30% 24.45% 28.13% 29.45% 30.07% 29.94% 31.21% 33.42% 33.14% 32.12% 91.21% 27.74% 44.65% 0.19

: RXEHEHE5BIH (2019.01.01-2025.04.30)

- . D10-

c BHCE Rk, R nn-nnn-nmmm--
F 3 Ia BRI HE 69 %o KT X W -46.62% -427% 6.22% 13.14% 13.77% 13.35% 14.02% 13.11% 13.15% 13.37% 109.34% 7.49% 565%  IC
HAILE, FRERFR SCL N 2528% 2355% 23.08% 23.01% 23.04% 2325% 23.59% 24.10% 24.66% 25.09% 15.58% 23.54% 6.65%  -0.04
# o s E VX 184 018 027 057 06 057 059 054 053 053 702 032 08 ICR

ESLTL 8 97.43% 46.97% 31.15% 30.68% 30.75% 31.81% 32.52% 32.88% 34.68% 35.75% 14.31% 33.98% 8.72% -0.36

EAE: DI-DIOHR A MK E T HFEFER KR DIRFE A AFRTLL

FA R R Wind, @IFERT L PO I Bl AT 2m 2] 32 IR 30 09 32T 17 R A e 5 13



R E A E BT AEAR R I

ERFR ST, RiEAKET—BRZRETHEFTE,
B AR I ERR, —RABORKZ A EN, ZZEK B ARFBEKENT TR, AL F AT %,

% A Y B BaE14:300 s X EME MR EN HH T, OKENHZRTESE
ORI, ERAIKE0) S AT R K EME R T, &RAERETERIEL,

: RXEFELHRRKES, #£AHL14:308 R X EAKRER (2019.01.01-2025.04.30)
14:30-V
N33 N S 0 0 N e e
(L& M -62.55% -25.25% -14.41% -7.96% -4.95% -2.36% -097% 1.07% 1.92% 3.32% 173.86% -14.05% 20.20%  IC
v S 11.73% 10.87% 10.69% 10.50% 10.48% 10.31% 10.51% 10.55% 10.74% 10.92% 7.01% 10.52% 2.93% -0.14

PR 3. -533 -2.32 -1.35 -0.76 -0.47 -0.23 -0.09 0.1 0.18 0.3 24.79 -1.34 6.91 ICIR

Lo A=k @ 99.68% 81.70% 61.04% 44.09% 34.53% 25.53% 25.89% 26.62% 26.66% 27.76% 12.70% 59.96% 4.92% -1.36

A DI-DIORKR AR EF HFAFEAR KB R DORE T rEERELL.

FHER: Wind, BFIEFETL PO W F oA tm A R RS R AR A R IR BB A= 5 9
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AR E o & BT

£ H % B #AE14:3009 s XA R E P 6 BT, COE AT 89 VWAPO & H) 32 33T 86

o 5 AlE RALE AT 300 4 A2 105 4P BOVWAPH #&, R ETAH —E %R,
AL RT300 47 89 F AR FAREFEHNIE: AIREZE — X EG-FHFKEEAL4%.

R: RRXEFELRAOKS, 4 A8RLE14:3089 5% X EAE T304 4P VWAPH 4 (2019.01.01-2025.04.30)

I T S O O B O S N T S R T

&R -58.63% -17.63% -6.87% -091% 1.75% 3.99% 5.15% 7.07% 7.78% 9.55% 162.96% -7.96% 19.03% IC
Dk 12.17% 11.18% 10.96% 10.82% 10.82% 10.71% 10.92% 10.95% 11.15% 11.27% 7.20% 10.88% 2.98%  -0.14

F R A -4.82 -1.58 -0.63 -0.08 0.16 0.37 0.47 0.65 0.7 0.85 22.65 -0.73 6.39 ICIR

Lo AEE @ 99.42% 68.68% 41.87% 25.05% 25.84% 25.24% 25.68% 26.30% 26.43% 27.17% 13.91% 4558% 5.09%  -1.37

R: RRXEFELRAOKS, 4 A8RE14:3089 5% X EAKEAT105 4P VWAPH A (2019.01.01-2025.04.30)

I T N O T B B A S N T S T

S -59.41% -20.23% -9.59% -3.36% -0.71% 1.69% 3.01% 4.80% 563% 7.11% 162.04% -9.92% 18.90% IC
Dk 11.81% 10.94% 10.78% 10.59% 10.58% 10.39% 10.60% 10.65% 10.83% 11.00% 7.05% 10.61% 2.96%  -0.14
bR L -503 -1.85 -0.89 -0.32 -0.07 0.16 0.28 0.45 0.52 0.65 22.98 -0.94 6.38 ICIR

Lo ACE @ 99.48% 73.32% 49.21% 30.51% 26.25% 24.95% 25.50% 26.28% 26.25% 27.28% 13.13% 50.00% 5.19% -1.34

A DI-DIORKR AR EF HFAFEAR KB R DORE T rEERELL.

FHER: Wind, BFIEFETL PO W F oA tm A R RS R AR A R IR BB A= 5 9



R E A E BT AEAR R I

o RREMAE, ERAARLARMERIEFTFET.
o F AT HEMAS AR, R AT K EAF KA.
« EAMRERE KRR, BT O9RALL,

®: FRASEKT, "X EFHFBAFERRILSEGXEZ (2019.01.01-2025.04.30)
o [ [ ox | ox | o0 [ oo | oo | o | oo | o0 | ow | 50| wo | 2| e on

(GPIRGI)M -63.94% -24.84% -13.94% -7.82% -4.33% -2.01% -0.31% 1.00% 2.37% 3.72% 185.45% -14.05% 20.68% -0.15 -1.48
-64.96% -24.61% -14.03% -7.51% -4.70% -1.94% 0.32% 1.97% 3.26% 5.08% 197.26% -14.05% 22.19% -0.16 -1.49
(PZORNG)M -64.52% -24.71% -14.13% -7.48% -4.44% -1.85% -0.13% 1.82% 3.07% 4.45% 191.96% -14.05% 21.49% -0.15 -1.48
-61.23% -24.95% -13.50% -8.29% -5.07% -2.68% -1.26% -0.17% -0.38% 0.14% 156.72% -14.05% 16.53% -0.14 -1.40
-58.04% -24.07% -14.27% -8.22% -591% -3.63% -2.69% -2.67% -2.92% -2.74% 130.59% -14.05% 13.18% -0.12 -1.31
(GO -52.90% -23.02% -14.07% -9.48% -7.00% -5.35% -5.12% -4.65% -6.33% -7.19% 96.28% -14.05% 7.99% -0.10 -1.17

-47.53% -22.66% -15.23% -10.80% -8.64% -6.48% -7.10% -6.58% -7.79% -8.58% 73.71% -14.05% 6.35% -0.08 -1.03

A DI-DIORKR AR EF HFAFEAR KB R DORE T rEERELL.

FAHRR: Wind,

G EIE LT K P oo I Bl AT 2m 2] 32 IR 30 09 32T 17 R A e 5
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LR Y RS

R AR E s AT (2019.01.01-2025.04.30)
R B2 B TR kA 2%, 5o EETEETE NI
HHIRRE, AFX—4EMET /I8 E R R, el csE 7.06%  361% 364% -041% 4.52%

kS 18.85% 18.83% 19.21% 1.25%
B 0.37 0.19 0.19 -0.09

RATH 38.97% 44.48% 45.60% 5.58%

o« MBE %ﬁ;}g ¥ E‘Svfﬁ}ﬂy’i , eLIE P %300, ‘:]:r 1£500. c}: 1E£800. CSI500 s F 8.40% 4.10% 4.79% -0.73% 5.58%
¥ 4 10004= ¥ 4E2000, WAk 2149% 21.48% 21.82% 1.05%

oA Qe o o FdkE 039 019 022 07
« BHEN S BKEN, THESARXEFERT, ik L
o o/ i @ ke 36.07% 4154% 4181%  6.48%
B FER K89 10% 8 F
el css 744%  383%  3.89%  -044% 4.71%
14 L . w2 . 7 +
e FIHE MR PRI LR ELE, FTFTRABFEEI X, g% 18.95% 18.94% 19.31% 1.15%
o X EINi0.3%49 %% &, TEkE 039 02 02  -0412
W - ke 3556% 4153% 42.96% 5.54%
o THAMRH]: B R FHAEZANMIRE, IEF R H, * ° ° ° °
Rl css 1005% 521% 4.64% 0.46%  6.20%
SshE  24.45% 24.44% 2475% 0.93%
T4kE 041 021 019 05
P KE 4165% 46.69% 46.71% 1.93%
MEE  1818% 12.66% 7.72% 4.49%  6.60%
Gk 26.27% 26.27% 2657% 1.22%
EEk®E 069 048 029  3.69
2 ke 35.18% 36.15% 4070% 1.89%

FArE BT, ¥FEKXSHF£%300. 500. 80041000
36 #0493 6 A8 FIK 5 BAK

F 1E200045 44 38 7% 25 F Aa it & 4T £o12000
BIZRE R,

FHRR: Wind, HREEFL S W F oA tm A R RS R AR A R IR BB A= 5 9



LR Y RS

k. HEGEREE % AN (2019.01.01-2025.04.30)

C B TE SHASTHORE, FhxerER 7y TN ETE RN T T

AT : S el dcEE 7.28%  579% 364%  2.04%  1.93%
4AT10%, H% Bk E0F0, 4% A . . . .

B soshE  19.06% 19.05% 19.21%  0.86%
e X BT

T#wE 038 03 019 238
« TATAE T K 2 k@ 40.05% 4242% 4560% 1.16%

. ;}ﬁ_f_gs_j: %50%’ ﬁ» J=Fd _gg_;},?(ﬁ— B 8. CSI500 Jeiz%E  827% 6.44% 479% 1.54% 2.35%
. g s k& 21.70% 21.70% 21.82% 0.67%
* RIFREEO.INES FEwE 038 0.3 022  2.31
* F%/U&]éi])fﬁ, EP% E]},i_é‘(gilj\%"]%\ '2%\ '3%%9

2K 37.61% 39.92% 41.81% 1.12%
100042200045 £ 69 % 2k AB E7 A FT 4, 123004250045 CEN  kaFE 757% 596% 3.89% 1.95%  2.09%
LT, g% 19.16% 19.16% 19.31%  0.79%

B #EEEA%SE ks (2019.01.01-2025.04.30) FéwwE 04 0.31 0.2 2.48

40% 2 K@  36.84% 39.49% 42.96% 1.23%

35% GEl  cs®  909% 6.98% 4.64% 2.21%  2.68%

30%

25% KAE 2463% 24.63% 2475% 0.59%

20% &k 037 0.28 0.19 3.73

12; ’/——r,-#ff'ﬁ== BRE  4293% 4512% 46.71% 0.41%

5% P ks %E  1570% 13.17% 7.72% 5.01%  3.05%

0% EAHE  26.44% 2644% 2657% 0.94%

-5%
2019/11  2020/11  2021/1/1  2022/11  2023/1/1  2024/1/1  2025/11 E b ® 0.59 0.5 0.29 5.34
mRAEH#H 3541% 36.07% 40.70% 1.21%

— CSI300 CSI500 CSIB00 e=—CSI1000 == CSI2000

FHRR: Wind, BIERT L TS i G AT 7] AR AR 6 3 IR BB A B A 19



LR Y RS

&: BEOERR SIS ReHIE, ARaE14:3089 s X E Al
#4M (2019.01.01-2025.04.30)

A | | c *‘ a

o ERAAREF14309 AR EMERT, 2L L e | we | 2a wedw wiE

B EAEME, Tl esE 731%  576%  364% 2.01%  2.02%
« DUKAENEZHBRE, g% 19.06% 19.05% 19.21%  0.85%
f#k%E 038 03 019  2.36
- E ¢ . 0 . 0 . 0 . ()
Bkt 39.08% 4244% 4560% 1.26%
W% 845% 6.56% 479% 1.66%  2.43%
g% 2169% 21.69% 21.82% 0.68%
T#kE 039 03 022 243
BREft 37.45% 39.81% 4181% 1.13%
WAE  765% 597% 3.89% 1.97% 2.17%
g% 1916% 1915% 19.31%  0.79%
T#wE 04 031 02 249
BREft 36.70% 39.44% 4296% 1.27%
] ks 918%  7.02% 4.64% 2.24% 2.75%

%
Sk 2463% 2463% 2475% 0.61%
T#w#E 037 029 019  3.71
Bt 42.91% 4514% 46.71%  0.48%
o] ksk 1581% 13.26% 7.72%  5.10%  3.06%
%

J % 2644% 2645% 26.57% 0.94%
T#kE 06 05 029 541
Bkeht 3538% 36.02% 40.70% 1.22%

« RESHIG, FEOGIRF AL S KIS 45 4E
B

B: ARHOERAE RIS, RaE14:3080 R X A0 EH (2019.01.01-
2025.04.30)

40%
35%
30%
25%
20%
15%
10%
5%
0%

-5%
2019/1/2 2020/1/2 2021/1/2 2022/112 2023/1/2 2024/1/2 2025/1/2

—CSI300 CSI500 CSIs00  =——CSI1000 ——CSI2000

AR Wind, & 3ER R & W5 AT B R AR R AR E S 20



LR Y RS

o & AALEIB0HRRENERAT, L

A T ARAE P
« YAKEMEHIRE,

« RESHIG, FEOGIRF AL S KIS 45 4E

TALE N

« HE14300H T, B-FFEEMTHE, B

BRI

&: BEOERR SIS ReHIE, ARaE14:3089 s X E Al
#4M (2019.01.01-2025.04.30)

I N TN TN YN T P

CSI300 [EFiE-ES
WA F
Ak
=K 4t
IS
WA F
Ak
S O NEL
IS
WA F
Ak
S O NEL
CSI1000 &%
WA F
Ak
S O NEL
CSI2000 &%
WA F
Ak
S O NEL

FAHRR: Wind,

& L KR

7.40%
19.07%
0.39
39.76%
8.66%
21.69%
0.4
37.25%
7.77%
19.17%
0.41
36.46%
9.48%
24.63%
0.38
42.59%
16.24%
26.44%
0.61
35.32%

5.93%
19.07%
0.31
41.95%
6.74%
21.69%
0.31
39.62%
6.16%
19.16%
0.32
39.00%
7.21%
24.63%
0.29
44.92%
13.51%
26.44%
0.51
35.93%

W G AT 2w ] AR R0 89 BT IR LB AR B B

3.64%
19.21%
0.19
45.60%
4.79%
21.82%
0.22
41.81%
3.89%
19.31%
0.2
42.96%
4.64%
24.75%
0.19
46.71%
7.72%
26.57%
0.29
40.70%

2.19%
0.84%
2.61
1.08%
1.83%
0.69%
2.67
1.02%
2.15%
0.77%
2.77
1.09%
2.43%
0.61%
3.96
0.44%
5.33%
0.96%
5.56
1.17%

1.89%

2.46%

2.08%

2.88%

3.26%

21



LR Y RS

o WEEBEER, AHK1E14:5069 % X2 ARVWAPH # k: BREERADE, #HE14:3069 % X ZAVWAPH
(2019.01.01-2025.04.30) (2019.01.01-2025.04.30)

T N Y T T I N N N YN T T

° /@i }ﬂ ),]i ﬂ: 7;]’,!1‘ 10 57\ /%cl? ﬁffj CSI300 M & 7.33% 578% 3.64% 2.00% 2.00% peIKL s F 719% 562% 3.64% 1.76% 2.03%
VWAP,H]\ ﬁ"& X“j— /3 % é,{J _%/; UI‘L’J IS 18.88% 18.87% 19.21% 1.27% SRS 18.64% 18.64% 19.21% 2.64%
- = )

~ K - B EpE 0.39 0.31 0.19 1.57 B EpE 0.39 0.3 0.19 0.67
FITER ), ABEFICE T %, — —
Seg 3 1od wAkE#H  39.89% 42.33% 45.60% 1.25% RAEH 39.96% 4245% 4560% 1.77%
R ¥Z 1R £ 3 30-40BP.

Jk#E%E  835% 6.45% 4.79% 1.50% 2.43% ML ki E 851% 6.60% 4.79% 1.52%  2.44%
EHE  21.46% 21.46% 21.82% 1.17% wEHE  21.05% 21.05% 21.82% 2.93%
EEwE 039 0.3 0.22 1.29 EEwE 04 0.31 0.22 0.52
R kE#H  37.39% 39.78% 41.81% 1.17% RAk@H  37.10% 39.49% 41.81% 1.75%
KkHEE  759% 591% 3.89% 1.87% 2.16% WML ks E 7.45% 576% 3.89% 1.64% 2.19%
EHE  18.97% 18.97% 19.31% 1.20% EHE  18.69% 18.69% 19.31% 2.65%
EEnE 04 0.31 0.2 1.56 ZEkE 04 0.31 0.2 0.62
RKEH#H  36.77% 39.51% 42.96% 1.37% R KE#  36.84% 39.61% 42.96% 1.90%
RN ics®  9.06% 6.90% 4.64% 2.05% 2.76% NSO ksfE 9.29% 7.12%  4.64% 2.10% 2.76%
EHE  24.34% 24.34% 24.75% 1.12% EHFE  23.87% 23.87% 24.75% 3.13%
TEkE 037 0.28 0.19 1.84 ZEkE 039 0.3 0.19 0.67
RK@Ht 42.79% 45.05% 46.71% 0.76% R AKEH  4253% 44.79% 46.71% 1.32%
PN ki E 1557% 13.02% 7.72% 4.78% 3.07% ReEIPLLNR s F  15.72% 1317% 7.72% 4.72% 3.07%
EHE  26.11% 26.11% 2657% 1.34% wEHE  25.57% 25.58% 26.57% 3.23%
EEwE 06 0.5 0.29 3.55 ZEkE 061 0.51 0.29 1.46
R KE# 3543% 36.18% 40.70% 1.26% R AEH#H  3551% 36.34% 40.70% 1.63%
WA AR Wind, 3 ERAT A S WS AT 0 AR R AR R T IR A B 22

o % R A A AT 30 4 4T 89
VWAP ) #& 2+ 28 R 89 %5 v
AT EL K, ABHUIK & K
30BP, H3RJIRiRk £ M im
K%,

c REMAERELKEN,
FRIFIR Z A




LR Y RS

R BEEERERER, FEBH.L9:406VWAPH# R BEEEED, FEBHE10:0089 VWAPH
(2019.01.01-2025.04.30) (2019.01.01-2025.04.30)

I T T N T P I R T TN TN T T
o 1& Bl FF & B fSVWAPH: SR Jcs%  697% 548% 3.64% 1.74% 1.93% [CCIENM csF  679% 530% 3.64% 1.57% 1.93%

KFEITRE % 19.03% 19.03% 19.21% 0.93% EAHE 19.02% 19.01% 19.21% 0.96%

o

LHw#E 037 029 019 1.8 LHw#E 036 028 019 163
FREft 40.08% 4245% 45.60% 1.21% FKEf 40.28% 42.63% 45.60% 1.28%
MEFE  7.80% 597% 479% 1.09% 2.35% [NV cid  7.48% 566% 479% 0.79% 2.35%
AHE  2167% 21.67% 21.82% 0.69% wAHE  2165% 21.65% 21.82% 0.72%

o« WABHIKER —FF,
« fE F HF & B 10 59 4}

VWAP—]: F’:FSObp . E LR 0.36 0.28 0.22 1.58 E bR 0.35 0.26 0.22 1.09
RAEH  37.94% 40.24% 41.81% 1.27% wAk@#H  38.27% 40.55% 41.81% 1.59%
* /{i }ﬂ _)? ﬁ }é 30 éj\ /‘i‘:" 32 R 0, o, 0, o, 0, 32 R o o, 0, o, 0,
" OB P e & 722% 561% 3.89% 1.62% 2.09% e L] Pl 701% 540% 389% 1.41% 2.09%
VWAPT FEF 5 ° DS 19.14% 19.13% 19.31% 0.83% eI 19.12% 19.12% 19.31% 0.86%

EEkE 038 0.29 0.2 1.94 ZkxE 037 0.28 0.2 1.64
RKEH#H  36.97% 39.62% 42.96% 1.22% RKEH#H 37.32% 39.96% 42.96% 1.20%
GCIELN k% 847% 6.38% 4.64% 1.62% 2.68% MIROLIN dcs%  8.00% 592% 4.64% 1.17% 2.68%
HAHFE  2457% 2457% 24.75% 0.63% HAHFE  24.53% 24.53% 24.75% 0.66%
AEkE 034 0.26 0.19 2.59 ZekE 033 0.24 0.19 1.77
R K@t 43.24% 4541% 46.71% 0.62% A= 43.59% 45.75% 46.71% 0.85%
oIV ks E 14.98% 1247% 7.72% 4.34% 3.05% QeCIPILON s ® 14.23% 11.73% 7.72% 3.64% 3.05%
EHE  26.35% 26.35% 26.57% 1.00% mEHE  2629% 26.30% 26.57% 1.05%
AEkE 057 0.47 0.29 4.31 ZEkE 054 0.45 0.29 3.46
R KkE# 3510% 36.07% 40.70% 1.25% R AEH#H  35.05% 36.40% 40.70% 1.33%
WA AR Wind, 3 ERAT A S W S A 0 [ R AR R ARG T IR A F ] 23
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¥ty AKX HET

Z R ENHFEHTF: VolumeShock, =

EMAVolume;

EMAVolume;_4
HF, EMAVolume, /= i$ -k — BB ] s X = 6945 A5 3 -F 318 (EMA)

%: TRAAKT, 2ORXEFEATHEARAIS BIHEHRXE (2019.01.01-2025.04.30)

rrewal o] o1 | oz | o3 | o¢ | 03 | oo | or | oo | oo | oo [ooor| e | e

EENEX) =
EENEE] -
EENEX -
XN -
o [ co R
EXIEEY -
XA

5.67%
4.90%
5.70%
5.71%
5.50%
5.05%

7.18%

A DI-DIORKR AR EF HFAFEAR KB R DORE T rEERELL.

9.38%
10.12%
11.64%
10.42%
8.56%
11.21%

10.41%

13.31%
13.01%
11.59%
10.82%
11.74%
11.47%

12.67%

14.34%
14.10%
13.61%
12.13%
12.14%
13.45%

12.59%

12.67%
12.80%
12.43%
11.12%
13.31%
11.11%

13.52%

11.54%
12.30%
12.36%
11.99%
12.02%
11.63%

11.09%

12.22%
11.87%
11.16%
9.39%
11.23%
11.17%

9.97%

11.52%
10.39%
7.91%
9.29%
12.59%
10.62%

7.72%

11.32%
6.36%
5.10%
3.66%
12.49%
9.03%

7.06%

F 1340 5 23| 5 Hl & it HEMAR 5 F A B89 58, HROR A oA K A=F R
#5/ 5 B #es
TR AAE, SEGEERAK, BF6RIALT,

36.34%
26.55%
21.16%
14.40%
34.52%
28.34%

24.10%

-0.053
-0.046
-0.040
-0.031
-0.047
-0.042

-0.036

-0.502

-0.475

-0.442

-0.419

-0.442

-0.417

-0.393

FAHRR: Wind,

& L KR

W G AT 2w ] AR R0 89 BT IR LB AR B B
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AB/EW AR EN & ET

EF DI-DI0RA AR A HE FAR KB R ADGBRE+ o

ST euF ARG, 9FeIEEAK, ICARF,
(30, 10)42(120, 60) 2 K 489 % K f= % & R KT,

%: RASAKT, 2ORXEA+FEAFEAR2IAXS BB % EZ (2019.01.01-2025.04.30)

rseunl o] o1 | ba | o3 | ot | b3 | o6 | or | oo | o0 | ow [owoor] o | ion

oo [
o [onm
o 0 [im 0

-6.06%
-3.24%
-0.79%
3.70%
-6.50%
-4.54%
-1.47%
-5.77%

-3.82%

6.41%
7.49%
8.41%
9.02%
5.16%
6.73%
7.48%
5.46%

5.27%

WEREEAL,

9.36%
9.14%
9.87%
10.28%
8.16%
7.69%
8.36%
7.08%

7.14%

11.02%
10.85%
9.60%
8.61%
10.49%
10.87%
8.84%
8.95%

9.78%

10.38%
10.38%
13.27%
9.43%
9.96%
9.82%
11.04%
9.39%

10.49%

11.82%
11.53%
10.47%
10.01%
11.08%
10.57%
8.98%

10.52%

8.95%

9.44%
9.96%
8.85%
8.05%
11.19%
9.61%
10.33%
10.28%

10.46%

10.27%
8.79%
6.88%
7.46%
10.88%
9.07%
8.96%

10.08%

8.33%

7.92%
6.68%
5.19%
5.20%
8.51%
10.04%
6.32%
9.75%

9.08%

6.53%
3.10%
217%
0.38%
8.30%
4.80%
4.85%
11.27%

8.61%

B9 40 527 5 A & it HEMAR o F A B8 5 4, R A BT K A KA.
H21/N 5 B %6,

11.90%
5.51%
2.15%
-3.88%
14.26%
8.75%
5.50%
16.28%

11.60%

-0.055
-0.043
-0.032
-0.020
-0.054
-0.043
-0.021
-0.050

-0.040

-0.565

-0.516

-0.444

-0.292

-0.529

-0.477

-0.352

-0.450

-0.394

FAHRR: Wind,

& L KR

W G AT 2w ] AR R0 89 BT IR LB AR B B

26



Dy AR AR ERHET

c ERRBRALT, AXEAEATHAABTERLENET

: REXEFFRTEFLENB TR IRNEH4ETL (2019.01.01-2025.04.30)

(ot o2 o3| e |05 ] 06| 07 | b8 | Do om0 [pont] lc | ok

o ikl -19.59% 5.67% 9.38% 13.31% 14.34% 12.67% 11.54% 12.22% 11.52% 11.32% 36.34% -0.053 -0.502

ki 0.87% 0.85% 2.93% -0.32% 1.74% 2.79% 6.85% 10.23% 18.35% 24.36% 22.65% -0.004 -0.063
E: S 2k O -17.73% -0.28% 6.06% 9.94% 11.71% 11.25% 12.24% 12.62% 13.78% 11.33% 26.96% -0.041 -0.341

GRSk -18.02% -0.89% 4.43% 8.43% 11.58% 12.05% 14.66% 15.42% 15.21% 12.98% 30.64% -0.035 -0.265

s RXERAFATEFALENBATHRXEAKRS
2: RXEFXFRTEFRLENR TS AU SEGMXFZH (2019.01.01-2025.04.30)

o 51

REENH 1.00 0.11 0.24 0.32

ki1 0.11 1.00 -0.41 -0.29
%5 R 0.24 -0.41 1.00 0.93

KRB E 0.32 -0.29 0.93 1.00

A DI-DIORKR AR EF HFAFEAR KB R DORE T rEERELL.

FoH B Wind, @3EEF L PO W F oA tm A R RS R AR A R IR BB A= 5 9 27



¥ty AKX HET

REXEFERTFTTAELE LENED T FR—ENELEE,

c BEFERLEMASRETF AR EFEHET,
o A EH-FEIICI-0.03642F 2]-0.051, Z=2H I EIE AT,

: T, RFBFFREFHELSAE T oME R &44E (2019.01.01-2025.04.30)

| o102 03] pe ] os | 06| o7 | Ds | Do | D0 00D DIAG

&R -18.96% -1.45% 1.93% 8.39% 11.06% 9.49% 14.55% 16.88% 17.71% 16.15% 36.82% 6.74% IC
&k S 30.35% 27.76% 25.76% 24.63% 23.89% 23.32% 22.80% 22.18% 21.42% 19.68% 19.71% 8.84% -0.036

EEieR -062 -0.05 0.07 0.34 0.46 0.41 0.64 0.76 0.83 0.82 1.87 0.76 ICIR

e 3F W 77.75% 51.98% 43.78% 36.12% 34.19% 33.58% 31.09% 30.73% 29.02% 26.00% 20.50% 13.80% -0.318
: RXEF &, T, BFFRAGREANFELAE TS RN e4r4E (2019.01.01-2025.04.30)

-nn-mmm-mmmm-

L& I -24.35% -0.24% T7.11% 9.77% 13.03% 14.45% 15.66% 16.11% 16.88% 16.37% 47.82% 7.36% IC

D&/l 29.77% 26.86% 25.21% 24.31% 23.79% 23.19% 22.77% 22.41% 22.01% 21.03% 18.49% 7.48% -0.051
EEwE -0.82  -0.01 0.28 0.4 0.55 0.62 0.69 0.72 0.77 0.78 2.59 0.98 ICIR
&A=k @l 82.78% 50.50% 36.84% 33.34% 32.27% 33.05% 31.16% 30.22% 30.10% 29.87% 14.53% 13.62% -0.427

A DI-DIORKR AR EF HFAFEAR KB R DORE T rEERELL.

A: &BTFHSEasRilkia (2019.01.01-

2025.04.30)

1000%
900%
800%
700%
600%
500%
400%
300%
200%
100%
0%
-100%

> > > > X X

< Q\,\\ q/Q\/\\ q:\\/\\ q?/\/\\ q‘/b\,\\ o bg\\

P P P P P P
—_— e E T =N A B F+R L E T &

FA KR Wind, &3FERT K TS
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(%
W
q

AILTaRICBERKIA G, THAFI AL AERE, ERMBEIKEELO, MBI KIHN E,

REXEZFTHFHAFEARBRKETEF A4, ICi%-0.15,

R AR E R THEOBROER RS, ERRBRETVORF2%-5% A& WAL ESFE, HR
T‘Lﬁf ”{7\750 9%/'35

Bl mX ezt HHTRIAGFTHF L ENE T, LAXEEKk, T Rk—2WE&EE.

KR ERR: Wind, B®IEETF L PO W F oA tm A R RS R AR A R IR BB A= 5 9 30



R e 3

c BRAEAFNE: ARSETHIHEMEEAERTFHRE, HEMEALRBLELEEZLAR, AT H
M), RMFERZTHZTAHAERAET KT, BAFRRTREKZ, KRMHmEeeg i,

c THRAEAZRAE: FTHHRTAALAFNBEEERINE, RARAERTAEARRFREAAELZFR K, 57T
G RAE R E TR, AREPTIRA O BT 5T 88 s LA T 3 2 X 50

c RTEMHARERNE: AREMARBROF = FREEZNTRE, RECLAHRIELEAEF T
Br, 2 TRAEMKERR. o, DERMEEZFRAAT D BRRAEFHIL, AdmxtMFLER >4
T % o

AR Wind, 5 EIER K s W AT m I R RGBT RAA A E R 31



& e S

% 3 I —IX IR A

ABBL: AT LA KRGE-124 A ARk aA L T 5 IR EK10% AL

4 b R 4 PEL: AT TR RG-124 H N @9 Eh e AT % B A -10% ] 10% 2 18]
K BT T FAAR A KG-124 A R o9 ta A i 7 A E 15 410% A
EN: s E AR 6-124 A 69 4% I B BA A L A F5$20% A B

N W NI AR 6-12 A WK AL H B4R T 9 2 35 55% 5] 20% 2 1]

P NEAARRG-1I2AAMBTKEF LT H LA EBRUT 308 E 40 £-5%F]15%

T NEARKRGI2MNANBRITKEFER ST HLERELXTS%

L F B RGBT IFER AR IFEARER, ETRERXAH B E6-12AA A BRM (AT LERK) AR YT HERBRNOT FHRAAN
b, ABRT AP RI00BHAXE;, FRFTHRBAEBEARE;, EETHRIFL50048 K K &£

AT 7 R

AALA P BIE A WA IR T 0 IE AT Fia ok F %%&%ﬁﬁkAﬂﬁ

FAL A ARE, AREAWRARE BT AAGFANE. AARETH, TH, LHREREAREPOELIKES
TS X b AME

B A Wit
Bk At

KA WIE:

3”3 o 'Vﬁ‘f@iﬁk«l:$ﬁk#] n28”3‘i+’%1'%%lkf§513§
AT AR E XK KiE60085 K3 4F X 4RIk X B 10C

021-38584209

IR S E ., TR FRGTF LT &k, RASEEANELE, ke

R & B4 & 18] «f%c}lii'lﬂ'

32



N Wi

ARAE G HIEFR DA RN (CEE P EIEE RS EIERZIT EFM L5 T4) F4F. ARSMEGIERRD A RN OATEAR “Ans” ) MAEFEA.
AREFLEREANNTFTRERE R CGWERN, RAEANIMEMH, wdblitb A (BOKR 0 E TIR455R13 &) , F2BPill s KA, B MIR % o5 2 BRI 3R 5 F 1A
RE. REAREFHETIATRSARER &, MREFHREERBAG L, REKAEF 74T A E S ATEAT LA RMMEAT 77 X236 BH # K SALMAEATH X
R, KAEARE 5izipb4a X6 — A Ao Bl AN 8] LA RIE LR M £ AREO AR, 4, ARk, LERALREF, ST RE.

ARELTLATFHREERE, EANSNZFEEHATE, BAEAZEEREMRIE, AREFERGE L., FE AN A ARE B L B0 AR, 25
B, IEEARMAE LA E B o T A R AR, AN TRAAHEARENBAENL., IHEATMNR—RHGF LML, R, AIREPTIEGIER R
FREG I A . IMEAIZTOMNT R R A o Ao S RARIEARE T8 E ERFARITRE. I TANJEMLFLAL (BHEERRTHEAR, KHAR) RFEBARFEIKR.
Ty ik, PHASFEEATHEIL, KEHEARET RGP IFR R H IR, S 8] 8A LG e ARSI HSE T . AN S AREMSEET AR S
WA ETROEAS K, BITE R Y 84T RIEAR AR RAS K

ANE N KBEABZEN., ~E, BRBEHEGIN S, Z2RFEBVRERTHAEZRN, FHEEAMERE EIERR LI TARG G F KL, FF R ARRSE
B Hpd 7 R S ARIE AR A e R ZFNE, EDUFAF BRI R AR EARGEARIZT B4, M5 RILABRFE R E K, EAETRARG MBI R P AAZTEDN
BRERLSAD)FEAFHFCKRA, HZEEMAERAAREAR, REAABREIMERT ARG E—R L, LR EHEE, k., M. SOKF 5 @585 LW 5 m
169 & Wo A S AEAR KT RIS TN 554769 B4, AT HREARER RN S S BEAXTFRIRE ORI, SIRIE AL A AR E A RN 5] Ak A8 K 5T 50305 P ig
B —Je &, Ao 5 BRAFH AT FETAL,

BEREATEHRALT, ANEATREARETRANNELAZIRFREZILFRAIRF KA Bk, BTHERL S FIEE AN A/ REAMRAR TR A L0 ARE
M BB EF B R ST ARE TR F L C R b RAZREERE, ANATHANE R, BEAEFMRAIREGEIRNS, RAFTREFEHAR, 7K
XS 5 VT Al 2 A6 T B AR R B 4R R B AT R4,

AN A TAMENRT (LHEERLRT AN TFARBLRIE, 4215, W4, 5. BE. HE. 00, MW sE. 8 EF HZEE, t3x, BBS) AT &M &
AR, AR H AT AR G S FAE AR A RIRE R ZEIRA A K,

AREMABARA KNSV H o RBANI P EHET, HTIMEIAAAREAEM., 4. K&, 5 ARFAD KIEAFAEATH XAZIL KN S A 4o iEfF AN 8) B &t
TR, FIRE, SEAFNERANER, FEHERXA “BIERFARLKEFT S, ERAS RKREHATEATAHBEREZGT A, MHF S8, wREBIFIERZ, 8
HBRAEHERRIRE, ol —mE R EETIEHMRAERIE R R, KANRGERMATENR . A ABEFERGEAT. IREARITAAFITI A AN 58
BAR IR AR RARIT,

NG AR EIERAHRY GEART RN LEKK, B2EHTIERSTH: 91610000719782242D,
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