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ALAR HAR EE—HBERZAZIL, AL AHERATES KLY ERK
FE R ERAN Hiftr, AT HORER, FiHHHEEGRET IC 545 A
BEF IC 89 EAE, M5 d b dfat T & KRR 09 2 R & Fo Rt Bl F R L 4G %
. B, BOMERTAAEARRE, 533K dFesa B B A ek, A
#HEFAH, EAAH ——ROE f= SUE, HARA@——#FF. HRkshE. Rt
A, G ——KEAEIANLF L. FAZTRBREREARZ &L, BEFT
(B E#L).

o WAHMMBATRHBRER, KMNTAENMREZLEL 20N HBALR (AE#
) RIFEEF DI (BERE) R FMME, vAiZdMie) 5% K T5 F4s
HAEE) 0.1% A 5tF, AT REZ M,

o WEAPANEFEANZY a2 . AEBRELT, ROE = 3 AHMAFILFRZ
B, mBFEEZANMIRENE FTIASGMENHEHER., RRER T, £
HE T4 IC FMALG LI mEif T, AERAST, BERMKEEE,
R F RGO Em R h ., EASHAELE] 3010h LB, XI5 E T IC
KT A AR T oG4 R,

o RHBRARBETRHBRENR, RBEFTNHIRE X0 HRATRMAER, KT
VAFE| R AR R R AT ELZ T, ERREBAHE T AR, T
KT L — LB R AR R Z A E TR AR, R ERREZHTEL
FKEE BRI DA RA, B, BiTFE—RE—RLTeHMAT, HiA
FERERLERZRK Y, RANKE R,

o XGHMRANMETFEAGHAGI., AEREST, REARR LI, L42EH T8
IC LT AMET A3k AR P 094 %, M H, MANAEGIE I, £3E0RHIEK;
BT, REZTRGERAATIKEZ, BF RN GF 080,

o XEAKTBRABETR R ER, EFIMFETHREFERLASE, RNMHELS L
—FHRGRA (N#ks). FEMERE T AIGN) . BEMRZHER
AL 1%, MAAZRERTR G, TABIR. G, EiHREFHRERT,
FHIE R F 49 R,

o KEFFXBRANEFEANY A, AERET, AAKEF HRATET IC
897 RS ES, AA SUE Aedd UK B T AL HALAR L 50125, IC A4
ARG TR, BESRCT, A BIKE R aGEE B 6 K EF &R AR
L, A BT IC Aaxt A3k A AP 894 RARA R KRR E. £, SRk
R, BFREFAANREFIE T ICHEINT KETE.

o MHRF. ABEHAHSHHETFATFESL, THAEATRAES A2 B
BRDEK, BB E—FRIAKL A QT AHA
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B2

A3
A 4
B 5
A 6
K7
A8
A9
A 10
A 11
A 12
A 13
A 14
A 15
A 16
A 17

A 18
A 19
B 20
A 21
K 22
B 23
A 24
K 25
B 26

B 27

RS LRAG LA N T R (12T, 2014.01-2023.08) ooveveeeeeeeeeeeen 6

RGN T 3 R A AR A7 3 AL 889454k (2014.01-2023.08 )

6
FHEF BN 2 RGN ARG BRA ] (2014.01-2023.08) ......... 7
KA EF BT X G M2 4 F (2014.01-2023.08) oo 8
KA IF BT X G2 4F L1t (2014.01-2023.08) oo 8
42 B IR BT XK ZHF (2014.01-2023.08) v 8
52 ) R T R 248 b b (2014.01-2023.08) oo 8
RRASHAET, AREEFHAEIC £/4 (2014.01-2023.08) ..cocveneeee. 9
RRAASHAET, HARDEFAE IC £14 (2014.01-2023.08) ..cvvvvenveneee. 9
RRVASGHAET, SHME T A K IC £15 (2014.01-2023.08) ..o, 10
FRASHAET, AATDE TR IC £44 (2014.01-2023.08) ...oeoeve. 11
RRIAEMAET, #AEEF498E IC £45 (2014.01-2023.08) ............... 11
RRVAGHAET, SME TR E IC £15 (2014.01-2023.08) .....coeeveeee. 11
ARAGHARET, REF BT EIC £/ (2014.01-2023.08) ........... 11

RRVAGHARRT B0 & v A gh A (FF & F i, 2021.07-2023.08) .12
RV AEHALRT 6 £ v AZh M AA (2K, 2021.07-2023.08) ......cococcee. 12
B AR b Pxt i 64 & 2 s A (FF &5 F N i, 2021.07-2023.08)
13

RR R 2H & bt ity & v msh e m A (2K, 2021.07-2023.08) .......... 13
HORHEARGLE, AA@ETAKIC £44 (2021.08-2023.08) .....13
Ao RFHRATRLE, FA@ETHAZIC £/4 (2021.08-2023.08) .....13
HOoRERARIRLE, HIETHAZIC £/4 (2021.08-2023.08) ........ 14
HORHEAAIG LG, EAGETEZIC £44 (2021.07-2023.08) ....14
HUAFHHRATLE, HA@EFEEIC £44 (2021.07-2023.08) .....14
£ T A ERATR L
HOAHMAARGRE, FEFEFEEIC £44 (2021.07-2023.08) ..14

o

, SPE TR E IC £44 (2021.07-2023.08) ........ 14

KEFFERALG KE 4 EE Leg=)a 24 (2014.01-2023.08) ................ 15
AE#SRIAKERL SRS Eb (2014.03-2023.08) wovoeeeeeeeeeeeeeeee, 16

5o 1k I L2 6945 B FE Aa ik 42 B 7



N

N

9/

3t R3S

HAITONG

ERRIAZAR, £ak LR FARE 4

K 28
A 29
A 30
A 31
K 32
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A 34

B 35

BIEHCHIAKREZH IR E b (2014.01-2023.08) oo, 16
ERATRikE, AA@ME T AEIC £45 (2021.08-2023.08) ........c.ccce. 16
ERATR ik, HAR@E T A K IC £45 (2021.08-2023.08) ..........c.c... 16

BRATRiEE, FHIMEF49A K IC £ (2021.08-2023.08) ..oovvvcevcrcenenne. 16
BRATR i, AAMET R A IC £45 (2021.07-2023.08) .....coececeee. 17
B RATR ik, #HR@E TR A IC £45 (2021.07-2023.08) .....cocecee. 17
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2 1 REAASFHETHETF A IC (2014.01-2023.08 ) oo 9
% 2 REAAHAATHEF A E IC (2014.01-2023.08) oveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e 10
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3t R3S

HAITONG

Ak TALAFR, Rk LAZ 5 AIRE 6

TIHYARNESTIREZ GH TN, Blie, SEARZEANTELELHS Tidx
— B B AR R AT — O, FEABLESADZBREZADKRL, Kl
KA, @R EIFORE. XAR LR RRTE B4 T 8H 64|, ™ H,
XY R AR E S FLAAR R 3 e TR B, AL R4 PR A LG 2l AR & ik

Ht, XA FATRNE, IR T @O E S, A EETEEZY
B, O THMKREZHBBMAEHETRFAL, RALRETREZAGERAELSTAEN
BT RIS R, 2R A EAF MR AE Ao i B B T34 E e b £ R GAA .

1. TGRSR I L KT B B AERE
1.1 TGRS T AR

HWE, THGRDEAITHEE ML, SE—RE. Bk [TLREERATH
BT, AR EE RILEK, AT A REARSF. Flhe, KA 2014 F42, 5F
Bt AR AR ZH T RRER, —ATHAFHHEG T, LR, eedTly
MR E BRI RIETREF R 20 40, FREAHE.

HTFATIL, TREF, RZGFHRRERLEFTEKR. 20 Fke) 2018 F, &
TAALER) K Z - F R RERRLF D T HOF, FhE SF0 T HARshEh Bk,
2015 47, TR EA, EFEHHFL G, SR 69T 3 R B PTA S0 b A/27) 5
—, WA A A,

Bl AshEamegan - FHRIEH| (17T, 2014.01-2023.08)

1123 45 6|7 89 10|11 /1213 1415 1617 |18] 18] 2

2014|042 0.8 0.23 | 0.27 | 0.31| 0.36 | 0.41|0.46| 0.52) 0.59| 0.67 | 0.77)0.88 | 1.02|1.20|1.45]|1.80 | 2.35| 3.41 | 8.94

2015/ 0301 0.73|0.93 | 1.11]1.27 | 1.45|1.63 | 1.82| 2.03 | 2.26 | 2.53 | 2.84|3.21| 3.66 | 4.23 | 5.00| 6.08 | 7.82 | 11.23 | 26.86

2016|046 0.37 | 0.46 | 0.53 | 0.61| 0.69 (0.7 | 0.86|0.97 | 1.081.21|1.36|1.54 | 1.76 | 2.03 | 2.38 | 2.87 | 3.63 | 5.02 [10.75

2017|0081 0.19/0.24 028|032 0.37 | 0.42 | 0.48|0.54 0.62|0.71|0.81]0.94 1.11[1.33 | 1.62| 2.05|2.75| 4.13 |10.79

2018|005/ 0.09(0.12| 015 0.48 | 0.21/0.24|0.28| 0.33 | 0.39 | 0.46| 0.53| 0.63| 0.76 | 0.93 | 1.16| 1.49 | 2.04| 3.13 | 8.82

2019|007/ 0.43/0.17 | 0.21]0.25/0.29/0.34 | 0.40| 046 0.53| 0.62 | 0.73 | 0.87 | 1.03|1.25|1.55]1.98 | 2.66 | 4.03 | 10.95

2020|1005 0.14(0.19| 0.24| 0.30| 0.37 | 0.44 | 0.53 | 0.63 | 0.75|0.89 | 1.06|1.27 | 1.53 | 1.87 | 2.33| 3.00 | 4.07 | 6.22 | 17.04

2021/10.04/0.10(0.15] 019024 0.30 | 0.37 | 0.45]0.54 | 0.65|0.79 | 0.96|1.17 | 1.44|1.81]2.33| 3.10 | 4.40| 7.04 |21.42

2022|1005/ 0.3 (0.18 | 0.23]|0.29| 0.35|0.41|0.43|0.58 | 0.68 | 0.81|0.95|1.14 | 1.37 | 1.67 | 2.09| 2.69 | 3.68 | 5.62 | 14.81

2023|1003/ 0.42/0.47 022027 0.32|0.38 | 0.44)|0.52 | 0.61/0.72| 0.85]1.01/1.22|1.491.85| 2.40 | 3.28 | 5.08 | 14.54

AR Wind, #HBIERFREFT

B—Fd, BRI EHRGNE 20 A5 ZAKM 5§ 1 202 8 6 i 8 E FAUH
MBI 32 K a9 %, AT HIREFrTH 8 F A AR, EIFMILETRFE 4 H )
PRI E T, BAVHEHF— B 3R FAXT T 3 B ¥R P 6942 5K,

B2 AFBHMEAaRN - TR EFT /2T 5P Io5e454k (2014.01-2023.08)

11234567 |85 |10 111213141516 171819 20
201410.18|0.270.34| 041|048 | 0.56| 0.64|0.73| 0.83 | 0.94 | 1.07 | 1.23 | 1.42 | 1.65) 1.95| 2.35| 2.92 | 3.81| 5.47 | 13.50
2015/ 0.43|0.30(0.38 | 0.45|0.52 | 0.60| 0.67 | 0.76 | 0.85| 0.95| 1.06 | 1.20| 1.36 | 1.56 | 1.82| 2.16 | 2.65 | 3.45| 5.03 | 13.80
20160.14|0.32 | 0.40| 0.47|0.53 | 0.60) 0.67 | 0.76| 0.850.95|1.06 | 1.19] 1.35|1.55| 1.79) 2.10| 2.54 | 3.23 | 4.48 | 8.70
201710.43]0.28 | 0.350.42| 049 0.56) 0.63 | 0.72| 0.82 | 0.94 | 1.08 | 1.24| 1.45|1.71| 2.05) 2.51 | 3.20 | 4.31| 6.53 | 17.41
2018|0.41]0.22|0.28|0.35|0.42|0.49|0.58 | 0.68|0.79)0.93|1.09|1.28|1.62 | 1.82| 2.22 | 2.77| 3.69 | 4.91 | 7.57 | 21.5
201910.41]0.22(0.28 | 0.35| 042 0.50| 0.58 | 0.68 | 0.790.93 | 1.09|1.28|1.53 |1.83| 2.24 | 2.79| 3.59 | 4.87 | 7.42 | 20.46
20201 0.06|0.17( 0.23 | 0.30 | 0.37 | 0.45) 0.54 | 0.65| 0.77| 0.92 | 1.10 | 1.31|1.57 | 1.90| 2.33| 2.91| 3.75 | 5.11| 7.84 | 21.58
2021|0.06| 0.15/0.21]0.27|0.34| 0.42| 0.52 | 0.63|0.76| 0.91| 1.10 | 1.34 | 1.64 | 2.03| 2.56 | 3.29|4.39 | 6.23 | 9.99 | 30.82
2022|0.06|0.17(0.240.31|0.39 | 0.47)0.56 | 0.66 | 0.780.92 | 1.09 | 1.29|1.54 | 1.85| 2.27| 2.83 | 3.65 | 4.99|7.63 | 20.14
20231 0.05|0.18 | 0.26| 0.33 | 0.40 | 0.48| 0.57 | 0.67 | 0.79|0.92 | 1.09 | 1.29|1.53 | 1.85 2.26 | 2.82| 3.64 | 5.00| 7.73 | 22.16

TR Wind, BBIESFFR T

iE G ol ik B LB 6945 B A kA2 B 0
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ON 7Alh {25

\¢) HAITONG CRIAEMT Rk IR EAMRE T

B LB, 2017 E0k, ME ARTHIMAALE (RS, BHRILTERS
A R\ ABST T 39 P AL RIS H B BAE T 20 1S T, ABR, B 3R A AR R AR 2
TG FALEAIAEE, MK 14 F T 462 FTEKE 23 449 0.05 12

TRV TARE 20 545, BRIMERZEHRFIGI, BNSHEFPHRE
B ARE R Iy, B ¥R AT R KA G ARRTAEFAL R Fefr N LG AR R AE S T A,
EAEMAMS BMENANRELAT £, SAERABRAGELZERE, ALFR
TEALEY )L,

1.2 T 5 RSt 2 B Bl e B R

b RN AEAS ARG HATE R A, FEJIRTHY BRENTRIAL. 2EFL,
RHYEFBFTAEREEER, AR HEEZFITARLHE. K, X—R¥,
BT B89 R A8 R A HAF ) LRI A KRARR R, 3 AT — R KHE, L2 ESFEAN
BREXRATRERESE, HA 2 ERKE ST e NE L a &N B e 48, M
BV B R S 1P A R 0 3 alpha 93 % .

AT BB R IR G ZI A 98 ), RNV SO ARG A, (BN
RREAM-1) | OB -1). Z454F R TR R X5 FORT M 89 MR 5
kg AR 53 A E (RiTiAER ) . TERTTETABE6KA,
D RIAT L F B A R VWAP s M, 26 A kAl R, FEeF 1
A TR S ERTHRE £% 69l E (alpha).

B3 FEEF I HMHELRBHNAR K BRAF LS (2014.01-2023.08)

90%
80%
T0%
60%
50%
40%
30%
20%

10%
0%

i i e T i g R T i N e T i g e R e W e R i e R i S e R i e i ) e R i o Y

COoOoO—- 00 0O— 000 000000000000 000—000— 000

| T TN WW 000 O~ OOOO0 OO0 000 00— —— — OO0 M

FFFFFFFFFFFFFFFFFFFFFFFF [ I B I I I B I B B B B B B B

[ eelasleaslslslesel=ssaslsal=laolslslaslshslsjslelslshalslalelalele e el =]

Lo B I I I o o o o o o o o S I I O S I S N A
E20 Fr ek AT

FHAPRIR: Wind, EEIERAT T

st TR EAREREKBA G REm T, X EE2FGHai, LETRE
Tit; ARt B ERVA T M ERR, HETAEE K. Bk, f£5£648 5408 %
i, RMNEREFEEFINAFLERS;, MUBRCAIAAEREKN, 2RAFE
R HEF A,

22, WRERRZSEEIHHETER, RANAHERE, RAFPELERZS,
B R AT RTE AT GARDep), SLES, RANTHIAAZRZ L AT G, HFEMER
SCE P BIR, RAEX 3L, KAV A4/ K R B S Bk T R R 6 A Sl TR R A

e A RHLER, WEAEFERKEZFEEF DI RRETNE 5% K T
44 0.1%;

o KA XHLER,AEANERABRESARR LT 5%AK THSHAEY 0.1%.
#£A113% % 1000 % . 5000 % . 14¢. 54¢. 101z. 501242 10012, & 7 ANRE

LAHNAL, SR FEARRIALT, 428 HfKEAPREED RG LA HrEHORE
B, RAWNTIHREHTAL B,
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B4 KAHRSTIHBREHE (2014.01-2023.08) B5 KAHRSTXHBEHE Lk (2014.01-2023.08)

5000
4500
4000
3500
3000
2500
2000

100%

90% 3? ~— e ——
80%
70%

60%
50%

40%

1500 /\//— 30%

1000 /\_/— 20%

500 10%
0

0%

2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023
— 10007 5000% 1z 5T — 10007 5000% 1z 5
104z 5047 1004z, 104z 5047 10047,

P RR: Wind, & iESFFR T

FHRF: Wind, ABIERRT T

oAk LA BT, ALK, RAPRBTIHREOHEAL ELE
P T, f24dELi. SAMAE<I01CH, TRHEREHRERT AKX . 2023 F, 4
J£ 3500-4500 R Z 4], {24 ARA B 50 120, TR R 264 H%E 1500 R; 100
128F, AUF 1000 R AL R EZT R 5.

B—F @, MAENEIES, LT Hmesaras, AodAER ] (<1012) &,
TR DR ZOE T AR E b 2018 S0 kB LA, faxtF 50 10 R A LA, % E N
A AAEZ /£ 1000-1500 R, &b s 30%-40% 14,

EREBRCWBIAT, A TRHEBLFHEEFIHATKR, KTRYKZHHETR
b T LB AR AR, B ALAESE 1L, sIT S E T, AR 50 (100) 12
B, TRHBEZWEHFEARL 500 (200) R, &HHAH 10% (5% ).

H6 MAHRBTRHREHKE (2014.01-2023.08) B7 #APRRETXHREHE L (2014.01-2023.08)
5000 100% :
4500 Wh | o~ ~———
4000 80%

3500 T0%

3000 60%
2500 50%
2000 40%
1500 30%
1000

20%
500 | T - L N —
0 = 0%
2014 2015 2016 2017 2018 2018 2020 2021 2022 2023 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023
— 10007 5000% 1z, 5z, — 10007 5000% 1z, 5z,
1047, 5010 10042 1047, 5010 10042

A RR: Wind, EBIESFR T

FHRIR: Wind, ABIERFT T

s EE, RATAK, ik TE T AT AR RN S BFAL, ALEe
3 ALY KB 02 . AR AR Z AT L, B ERNEAMEE, AEE
o A AR T, AL R R B K,

2. SHARS B F R e 547

ARIAB IR Z 09 0 F AR AL E, R RE A E R k. Bk, #
BRRF LA HAEST B F 2 R7%, SR Tt b R e dlALAR B Be 69 BN R 2, BT
EINEF,

B4k, RN EENREZRE2LANRH B AR (AE#E) XFEEF 0t (7
B ) B R R A, VAL AR 4) 5% K T 5 TAMALE 0.1% A &tF, #RIXZ e,
EEY, tETRGEARATEF——ROE f= SUE, Z#ABHEF——H,-FF, HRks)
. REAdRAEE, GRBAT——KEEEALH L. EAEREBEMELRT &
. REFIAF (AE#RES) 891C.

Sl Wik I X 2B 094 B R Ak A2 B R
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XE, AAPAEZ —AAE, XAZAH 1000 Z. 5000 . 11z. 51¢. 101Z. 50
12F= 10012, Pk B FAHMT T8, ATk FafbdF ik, AT EFEfERGE T+
A, mGHMEF. REFIRFNUENfFERGEEAGETFHEL (TR ). A
fEafb, ¥PTA A E A4 AR TRA-1E, BiHHEIC.

2.1 A AHARST B F A B IC -t

B TFATIL, HA6NAE<10 108, &B-F69 IC AR Z 0 H 23 A R4 R,
JUFEAARFT AL, REER F69 IC £ 284 ) ta4R . {2 S 0442 EA £ 5012, SUE.
R E. BFEERGER T IC LB TR, LasNE#—FiL3] 100
105, LANABFHICHEEIK. RN, RERFLZH T —2MEE, G T,
LAAHAL GG 3G K R RS B 69 F , A3 B T, LERKAEN BT 49 RIE R
AT R ZAL @ Eh.

&1 RELEAAETHET A K IC (2014.01-2023.08)

£A 1000% 5000 7% 11¢ 51¢ 101z 50 1z 100 1z

ROE 0.033 0.033 0.033 0.033 0.033 0.034 0.037 0.037
SUE 0.032 0.032 0.032 0.032 0.031 0.031 0.027 0.026
LY e ES 0.048 0.048 0.048 0.048 0.048 0.048 0.044 0.037
#FE 0.054 0.049 0.049 0.049 0.048 0.049 0.038 0.031
RA% 0.041 0.045 0.045 0.045 0.046 0.047 0.045 0.039
A 0.023 0.023 0.023 0.023 0.023 0.023 0.016 0.009

RAERZ & 0.035 0.035 0.035 0.035 0.036 0.037 0.046 0.044
FNBRZE 0.032 0.032 0.032 0.032 0.032 0.033 0.035 0.034
XEHFENE L 0.039 0.039 0.039 0.039 0.039 0.040 0.042 0.041

FKHRR: Wind, #HBIERFRLFT

AT BhEwirE R AT IC AP T, BAL LA R T, AL
1-100 1z 38 e idf2 b, B -FAZRS TR BEE NG IC 543 AP IC 49 214,

A8 ARAAAGMBET, AAGERFHAAK IC £4 B9 AAAAGAET, BRABEFHAE IC £4

(2014.01-2023.08)

(2014.01-2023.08)

156%
1.0%

0.5%

0.0% - et v 0.0%

-0.5%
-1.0%
-1.5%
-2.0%

-2.5%

— R OE

[a3])

15%
1.0%

0.5%

PRI . 0.5%
1.0%
1.5%
-2.0%
25%
SUE e 4 B B em—E em—EE

PR Wind, EBIESAFFR AT

FH R Wind, AEBIEAAFR T

ROE A 3NS5 E T (BRERR b, EAFTREEAKRESFEA L) AL
iEF A EHEKRN, AEHYIC. XEF%RAE, BMNEVATISX 4AANBAFAETAKK
RAFHEBIFILEF £, 2 EIKEEIR.

MR, B-FEELAMRAENEFZAGIENHHER., RERER T, 4R
F 44 IC HRAAL S LA m A T, FRRSERERDER FEMNAEL T 10124 T
i, HRERFRMGRIL. 2SR —F EA, £ ICHRRBELE LMK, RER
FHEAANAES T 8012/, ICHLRAALI AR THLERE, Bk, RNE, £8AK
MEMBE T, FlEONE. THARIEFREMCARRETE, HANERP.
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ERk AR, £ak LA HAHRE 10

BIORBA AR KET, HFBEBTFTHAE IC £44
(2014.01-2023.08)

156%
1.0%
0.5%
0.0%

Rt N A e i e N s B
0.5% e s ]

-1.0%
-1.5%
-2.0%

-2.5%

— A, T b HERRE e— L

FoHRR: Wind, #BiEAHFRPT

VAR R B, BPMER R GRS TAY, MEFTLAE BN T ARG A A
RBGWBIER RGHER, B, AHEALRATRR DA EIRE, HAHARRT BT
FINAGHRAEE. A, SHOMERS, X HGNEBRARMTRE, EHEY
B T RS A B0 IR, T RS ) S HbARIE A 30 A P 69 )X 45 R P BT R B B F.

2.2 AR B F B B IC -t

BT AEALCTHELA NGRS, A ROKEHREE, Bk, BEELAFZ
RBEFTARB R ARG RG], ARie TEFEEFIFATRES. T2, &MNMK
PEZ 6 Ik AR BCh , iR 20 AR S B B F B AR B A 5% K T 5 T Lo HLAE
0.1%. M/E, Ak 1AAR QAL EZT, HHEE T4 IC.

A2 ARASHBETE T A K IC (2014.01-2023.08)

£33 1000%  5000% 11 51¢ 1012 50 1¢ 10012

ROE 0.019 0.018 0.018 0.019 0.020 0.021 0.017 0.006
SUE 0.019 0.019 0.018 0.018 0.018 0.018 0.013 0.002
LY CES 0.041 0.041 0.041 0.041 0.039 0.036 0.019 0.011
#FE 0.036 0.028 0.028 0.028 0.024 0.020 0.011 0.006
RA% 0.035 0.039 0.039 0.039 0.042 0.042 0.032 0.018

E| S Rl 0.012 0.012 0.012 0.012 0.010 0.007 0.006 0.005

RAERIE 0.024 0.024 0.024 0.024 0.027 0.029 0.022 0.012
ENTRRE 0.022 0.022 0.023 0.023 0.024 0.025 0.020 0.011
KEFFENE L 0.034 0.034 0.034 0.035 0.036 0.037 0.038 0.019
REFIART1 0.062 0.062 0.062 0.062 0.062 0.061 0.042 0.020
REFIAT 2 0.054 0.054 0.054 0.054 0.054 0.052 0.031 0.013

KRR Wind, ABIERAT T

Ao A BB EREN, 101K ZHBTFmE, RAZE A “%4” WAAE, X
BF AR T IC MR K., YAMMEEAZ 010G, RRXESFFEANLILET
HEINRZH 0, EARFICHEINRRAZE G, MAEFAELT 1001025,
PPAE R R I — AR AT IREF ] AT, IC k44T 0.02.

ARAEERMNGIHE, FEEF IR IEFREAY SR 13, XIEF Lm0
#it 5010/, ik ATha eIk Z K@ m, FHEF IC Hit FEERA L, 4
RO MATERIE, P, BN EZEFFHARE 1- 50 12218, F¥e L 1Ci#Hegid
Ff, BFERBTDGREEEANGIC 54 ART IC ) £4E, £EwB 11-14 FF

.

5o 1k I L2 6945 B FE Aa ik 42 B 7
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ON 7Alh {25

\O ) HAITONG

ERRTAZAR, eak LA FARE 11

BURARAGARET, ERABETHAE IC £4
(2014.01-2023.08)

BRARASAET, BRABEFHAE IC £4
(2014.01-2023.08)

1.00%

0.50%

S —

0.00% | gummmm— N —
osom [ 38 7 9111316171921 237527900313395.37 30 41 37907
- /o

-1.00%
-1.60%
-2.00%
-2.50%

-3.00%

— FOE SUE

1.00%
0.50%
0.00%
-0.50%
-1.00%
-1.560%
-2.00%
-2.50%

-3.00%

111315171921232527293133 353739414345 47

B e—rd e

— AL

PR R: Wind, EBESFFR AT

FA kR Wind, #BIESAAFR T

ARBARAGAKET, ZRAFHAE IC £4
(2014.01-2023.08)

BURARAAGNET, REFIBFHAE IC £44
(2014.01-2023.08)

1.00%

0.50%
000% W
0.50% 13 5 7 911131517192123 25 2729 3133 35 IT T 1 0 Pl 7T
-1.00%
-1.50%
-2.00%
-2.50%

-3.00%

— A, T b HFERRE — L

1.00%
0.50%
0.00%
-0.50%
-1.00%
-1.560%
-2.00%
-2.50%

-3.00%

325272931333537394143454749

1345879

— R BT

REFIEF2

Fort AR Wind, #HEIE AR AT

FoA R Wind, ERIEFFFR T

Bl EBATROBICER G R@EE, B FRAGHOZMH . AR A M

TR LG ESE, AR EEFEANEWE T IC A PR, 4B FAEMLSINALLT
301CvA b, ICHFIKTF A AT LR, ¥, LKA EME-F P a9 mksh
FoF R, URSIMREF IR FehEwh .

3. R GBI B FRIAG Y ra 547

TR IR Z SRR T RGO RZ A, M RERAT R— k.
Bp, it —RATIE) AR U IMA 6T 5% K TR 0.1%. A EEHEE, HR
BRI —FHIRE, BHFALHURG A, RFEFTEZRE LKA,
{2 —Ar i FREHE, EEROH, BAMREZUR G EHELFRK, HERE
R G A & AT R AN ME B%RT, IRAREA FING X G A, WA Rsh £6)
PR BiAT] 2%/, AT SR HI R G MRA. Pk, BB E0mE TR
RERG T iER, ABNRZEEZRHRANGEEL, R HERTIRFERAGTH
i, MAFEZEEORSY, TTABIK.

R AU AR 469 F RS — — (SR L H WA AT FTRRY) +, KA
¥ X mAmMGy AN R FERNE. RS, NWAEA A FRAN R SAEE A
ARG, O T AT HIEBE G TRAER, FRFA =0 094 HE. RN 2K
AR TR TR 2 ik, AEIRX Z ANt B F RIS AR,
BANERR I BRALHT

Bitt, RETEETZ Y, HEEHERENBEDFE LN E., RE, RIBRA

5o 1k I L2 6945 B FE Aa ik 42 B 7
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SHES LR TAZRG ek TAEEARE 12

FHEAR, MEERFHFE RN LEF R TREEWE MM A4, B, RNBLAITASE
REAMEATFTRITAT ., HTBEERNTLERGTIN, KA LR IE T RTUR 6
RHmA, BIHHEIC. B, SHARAREHKET =Kk,

£ 3 MiskshF L EH E5TE T IC 89%rh (2021.07-2023.08)

AR AR
R RA FRBA FRAA FRBA

A (aE)  (4%) BE (rgr)  (a%)
ROE 0.011 0.010 0.010 0.008 0.008 0.008
SUE 0.006 0.006 0.006 0.009 0.009 0.009
IRk 0.035 0.034 0.034 0.027 0.027 0.027
#F 0.052 0.052 0.052 0.026 0.027 0.026
& 0.038 0.038 0.038 0.033 0.034 0.033
A 0.010 0.010 0.010 0.004 0.003 0.004
RBHERZ S 0.016 0.017 0.017 0.010 0.010 0.010
BERBE 0.032 0.032 0.032 0.017 0.016 0.017
KEHFEN G 0.014 0.012 0.013 0.010 0.010 0.010
RKEFIRT 1 - - - 0.042 0.042 0.042
REFIRT 2 - - - 0.036 0.036 0.036

FHRF: Wind, ABIERT T

do ERFTR, RbA R GE R R, ATRRAET 3 RE AR T A
2%, BT ICIULFREM kAo TR £ Hon, AW, HEEHBER, 2K
BT R 16 B35 00 T A A2 A E R £ R ATIKE F AL

A2, RHBRAFE Z3p ——H AR AATH BT IC #97R2 KATRA,
Yo R Z T H TR, todofd ) TWAP Rukaf, 84 “o0” Bt F &0 — R4t %,
MAREHFLITRGOTANT O F a7 K3, FAPIM A FRAR, AfdndEib
Wi, RAIKE T8 IC,

A SRR AL SRS B F RN Rm e, AT EF1E, RN ERAENRE
— B BT ] ) AR BAR 3B 69 5% K T 5 T LA 0.1% A 47, Bt TR HKE., 12
At A O RS RS, L AHLAEEY 0.1% A0 5% AT HAMA 6 SRR T AL, B,
5 ALK 0.1%F= 50 /CHLAEEY 0.1%, 5 Fl —/NRZ 6B A AR T HIEFF); M
50 124G 0.1%, BP 500 7, B8R & KEMRA DR, bR A A e pIARA T
BAARTRE, AR APEIT R RAELF KA ZE, B, KA AR50 7] AT )
K, PARIRAFAT A O RS AR A G B LA,

BRZEANAE, LTRERETT A 1106 aA 1-50 1238 388, 1BiEER
JRZHRVALEAHAZE) 0.1% K 5, FAGAHHERA, FFRAERERE G 5.

A15 AR AN E i E 2 RFHEREA (FREEF I, A6 AR AN BEHEHNETAIERR (£ X,

2021.07-2023.08) 2021.07-2023.08)
100.0% mormnrinnrserees _— 100.0% - e S

900% IIl|||||||||||||””| 90.0%
80.0% 80.0%
70.0% 70.0%
60.0% 60.0%
£0.0% f0.0%
40.0% 40.0%
30.0% 30.0%
20.0% 20.0%
10.0% 10.0%
0.0% 0.0%

e e opeps B g e e epepepe

= W P 3O MW 3 W 3 00 W o 00w 3 Rl T e T T el T T T T S i e o T T e T I T T e T T 3 I I

FFFFF Lo Ut At It B A Ao s IO B A0 B B i o i o — e NN S S DWW D O~ M~D D0 S ;dm

H0%e ®0.5%0 ® 1% m1.5%c m2%0 B2 5% 0 3% 3 5%0 m4%e B4 5% m5%e B0%o W0 5%: ®1%0 m1 6% m2%: B2 5%0 B 3% B3 5% m4%. md 5%. mA%.

oA AR Wind, AR AR AT FoH R Wind, #iiESBRE F

50 ik K2 W45 BT Ak A 5
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3t R 3.8

HAITONG

ARk TAEHR, ARk A2 AR E 13

WA 15T, wREFAEFIHATRR S, MAELGINALGR TG, Ho
R R AR A K, BAAHARILT] 16 120, 50%64 I ZARE RInf 27z
MR A; T B LAA AL LS E 50 12T, 3E T0%MEZ 64 5% 0 L ah b R AR T 1%0.

Yo RRAERZTARR S, WFHARENGE D AHERADZEAK, BPRLLAHALA B
100 12, 4.4 i 70%489 B Z A I O RS R A, AUF 73] 10% R Z 6 & TR
fsﬁ%ﬁk$kﬂ" 1%0o

AR ERZATRGE 5k, ENTEATHERARSY TEALRETE2140%5HH
TS F NI R A R RS FIE A ), H 1% A AN 1%3) 30%i# 38 0t, xF a4
RBNHERA, BPMARKIGE oA, &R THEM .

17 AR RXER st B e & 0 RS E (FESF AISARAARAREH LA EHA T AIRAKR (£K,
B, 2021.07-2023.08)

2021.07-2023.08)

100%
90%
80%
70%
60%
50%
40%
30%
20%
10%

0%

(%o M0.5%0 ®1%0 ®1.5%0 M2%0 M 2.5%0 W 3% M3.5% M4%0 B4 5% W5%e

II” 90%

i 70%
H . 60%

50%

40%

30%

20%

10%

o,

R R R P P P P 0%
coooCoooooOooooOooooooooooooooooo

—NOFINOMRDOOO—NOINOS~R OO —CNOITWNORDODOO

[t Nl N N

100% o -----|l||||||||lll

80%

H(0%a ®0.5%¢ ®1%0 ®1.5%0 M2%0 W 2.5%0 W 3% W3.5%0 W4% M4 5%0 M5

Pt RR: Wind, EBIEAFTR AT

FeAH R Wind, #EBIEAHR T

ERFHEEFIHANZTRRY, MATELH & 21 B RS FIE B L 5] 7%
i, A AR FH RS E R T AERA; BEASK, I EiE 18%0, FH
—F IR ZE RIS O R,

gz LR, ARIEAT BRSO 89 K G RATRAER,, RATT AT R F 4L HAE
BARAEREZ T, ARAREAENETADHRN. s TART L — LB LA
R BT T RS, wREARZOTELRARINEEREE T A ERAN,
o, Bt E—RE—RILLFTHHMEN, HATZERZILETRIY, FAAKZE,

3.2 G AN BF A E IC - antr
RAMRARA LACH A FE, 155) 1-100 12X R HAEE 32 64 100 4204, B & R K

FORHEHERA 0.1%. FE, AT 3.1 PR Emidkh XAFR L eg R & v iishix
BAM L FE, BIME R T R E S o % RN ERAK, HHEAZLETIC.

HIoA v A RARAGBLE, AAGHAFHAKL IC £44 B Asiaitts, RRAGEFHAE IC 244
(2021.08-2023.08)

(2021.08-2023.08)

0.3%
02%
0.1%
0.0%
-0.1%
-0.2%
-0.3%
-0.4%

0.3%
02%
01%
0.0%
7000 P — WD 30 P — WD @00 — WD 30
_\A_-N'mm:r:r:rﬁmwwwhhmmm}ﬂ 010}{
= L' 0
MVAS o4
A\ o 0.2%
0.3%
0.4%
= ROE SUE — B em—pi b

FARIR: Wind, #&iBiEFHFR AT

KRR Wind, ABIERT T

Sl Wik I X 2B 094 B R Ak A2 B R



N

Wi N RS 8
) HAITONG R £RRIEZEFHRE 14
A 19-21 T, REFERR s, E4EF6 IC JILFHIKT A3 AT a4
R, Wi, MAEHNALGE R, ZJ LRI R, 2525 AE 12 8 20, 1T LN,
YGi— DB AR I Z ik T iEa 4G IC [t 2 K35

B2l v AR ATLE, SRABFHAE IC £4
(2021.08-2023.08)

3%
0.3%
02%
0.1%
-
0.0%
W OO WO DO 0O~ O30
— e NN NOO O T DLW 00O~ OoOoe®m
0.1%
0.2%
0.3%
0.4%

— A, T b HERRE e— L

FoAH IR Wind, HEBIEAHR T

EAMRA, BT ADBERRAERZLEFRNARLEHRGEMLEZ, BRIELF
PR 2, A BAE A B F AN Y aE, B 5P B F 6T A,

3.3 G mAX BT RE IC R ranit

ERRBBRY, RINBBEAR HEEFEEF DA TR, THAAERF L 1-50
LZ B T, EARE 32 F544E.

A2 &0 AR ABRLESE, RAGE FHAKE IC £14 B3R AR RATLES, HRAGEFWAE IC 244

(2021.07-2023.08) (2021.07-2023.08)
1.00% 1.00%
0.50% 0.50%
0.00% “—'_’-\_J-'_M‘_—— oo
136 79 19185 17492123 25272931 333537399143 454749 § 7 ! 26272931333537394143454749
-0.50% -0.50%
-1.00% -1.00%
FHAIR: Wind, HHRIERARI AT FoAbROR: Wind, #85E AT AT

B v AFHMAARLE, GRABAFHRAL IC £ BB EVAFHRAARLE, REFIRTFHRAL IC £4

(2021.07-2023.08) (2021.07-2023.08)

1.00% 1.00%

0.50% /—M 0.50%

pove T 911‘13151?1W:; poo = D7 192123252729 313335 37
-0.50% -0.50%

-1.00% -1.00%

— A, L BERBE  — — T T FEFIET2
FortRoR: Wind, B4 HFR AT PR Wind, @ EAHF R AT

Sl Wik I X 2B 094 B R Ak A2 B R
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HAITONG AR IR SRk IiEEAERSE 15

BARR A, BRIFEFE T RS RAA T E N, 5T AR ERACT ORI A,
RERE 23 KR ENE FAE 25 PR EF 3 B F, L1488 B 7 L% —em4e
b IR AL Z B, CA169 IC AR A AL I K T (B 12 42 14), dskT L,
FAeAg e RS R, A BT RAT EEF AN B T e SR

4. KRB EBRAN B FRIAGY 5
4.1 XK¥EFFEBRAGEXEHHE

L —F W RATRAER LR LA E —AMEE, B, BEE THERERASTY
PR AR, 2F LR, E—ANABEROT T, AEFTAITAHEA TEATHR S AT
GRS, AAR BTN RN, T IPRA T 4k A TF RA89 5 @)
EF), kKA ERAR, ZAT KGR EGH TR T IC 6yt H, AR AT L
e Ree. Bk, RAVEZRAE LG8 S ANITHI 6 SR E —— CGRERB T 27245
(+=) —— XFmib S XRERFEMY F, KEEFOMHELHE, FitX
o K F AR

Bk, BRMTELTIRK, RMFRAKRETREARSIE, AR LIty 2%
BRERXBHLEROREATIEZLH L, R, WARY. 2R, TELLBAKREHNE,
J& M AR, XD RAVE T K+ HRARBET &3, Jef i F I aFRe R
VWAP 85T AT AN M B EE A G RANEE, SRR RESEE EbE)a,
AT @ KB4 T FE & — AN B RePRA R T, BP, KEFERA.

THEETT @2 Z5690 18575 T4k, B 2015 FR T2 F ks AHE, Hent b
= )2 2 HAER A FAE. B, wREMNEELET LT THEIANARERGL LSV F &K
B, TTAEF KL 21 AR 4 B 699 )3 &8 5 FONAEA

B26 kKEFERARAEXE LT R L2 A4 (2014.01-2023.08)

20%

156%

1.0%

05%

0.0%
DWW —<TO DM~ O 0 — 00— 0L M= O ~— 0000w = WO 00 O P O P 00 P WD O = 00— O
SO — O = — (0 — O 0 O OO 6 00 OO O — M O N O I e
T OR T OO~ NOO——N OO OO MNM O LD P O 0 00 LD P O 0 00 LD P O OO LD T
OO0 —0O000— 00000000~ 000 O —— C OO — OO0 —— OO0 OO — OO0
T T FNWNWNWNWNOOOOOMNRPMMM~00000000O0O 0O T OO0 ————— 40 O 4O 000000
FFFFFFFFFFFFFFFFFFFFFFFFFFFFFFF CACICI O O O O O O O O O O O O O O O
(o Row NowKonfow ow Kow Kow Kowow i ow ow ow Jow ow o Non B Nan o Nan o o o N N N R N N o N o R o N o o o o R o o B o o R R |
CACI I I IO I I I I OO I I O O O OO O O O O O O O O CACI I I I I I I I I I O O O O O O T

PR Wind, #HEBIEAHER T

BIZ BN REHEZR (B) RE—ARGHE FAET, FHRAFTELHRFH
P3| 2376 (30*6) NiTHF, B7, Ho4rFutalE @R 6 k. AL, #HTIFE R
FlAEAHAET, BEAMRZHR 520 EAAE 0.1%08, BIKERHHRE L.

Lo EARAEN (B 27), —F @, 2018 FVA 5], LB MES K, & KFF
B, YRRHAKRERS. ERARE=F, AHFNTELH, BAKREIHKRE
WEE LS. B—F @, AL (10400 TF), B, EARZHRHLHRE
i, AR IR ER S,

546X THEHEHAR, FEEF DA TARR G TRLREERMER Y, B, %
A HAREE KT (2012R A L), M BILKER S, 2018 ik, 50 LR A4
JLF—R 2B RN EXHRER S (B 28).

Sl Wik I X 2B 094 B R Ak A2 B R
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’} Vhlhie S

ARk TAEHR, ARk T2 MR E 16

B27 P EHRCHEAKREXHHBRE &b (2014.03-2023.08) B28 B ERLEAKXEXHHEKZ Ev (2014.01-2023.08)

50% 120%
40% 100%
o7
0% 80%
200 60%
o 40% Wiy
10% 20% Cm i,
0% 0% .
oG O — @0 —ORMMONOOWNOITODODONNT—ITNRWNITOONDO®
{\l\"’?\"’?{\l\"’?\"’?{\l\"’?\'ﬁ{\l\ \"’1{\1{ NN~ OO0 O O OO0~ ™ — ™ ™ ™ CCCI\'\"J{\ICI\'\’jw—C
(o] (.DCI{\I(.DCI{\I(.DCI{\I(DCI{\I(DCI{ {\l(_DCI{\I(.DCI{\I(.DCl{\l(.DCl{\l(.DCl{\l(.DCI{\I(DCI{\I(D )
oo —O — 0O C oOO0O—0O 0 —OO0O— OO0 —0 0O — 00— CICICICICICICICI
':r':r':rmmmww CIC-—-— o '\’j ':r':r':rr;lrlﬁ(.D(.D(.DI\-hh-:D-:D-:D-.J-.J-.;CICICI — 0O ON OO
FFFFFFFFFFFFFFFFFFFFFFFFFFFFFFFFFFFF O G G O 0 O O e e
CICICICCCCCICICICCCICICICICICICICICICICICICCCICICI [ I o o s o o e o o e o o e o o o o e o o e o e e o e e )
CIOI IO NI NN NI NN IO NN I IO NI NN NN NN N CICI NI OCI NN NI IO NI NI NI NI NN IO IO NN I N NN NN
e {f,  e— ()7, 201z 3048 e | {{,  c— {7, 104z, 1547,
4017, 0 6017 T0i% 201z 2518 3048 3518
801z 9047 10047, 4017, 4517, 0
2l b oo . P shamaT K 7 Rl b i SEaER T K :
o ROR: Wind, E#BIERFTR AT bR R: Wind, EBiERFFR AT

HEFE 4$1+éﬁk$/‘f’%ﬁk$}é, BAEEE E—F 0 HmA (k. £ &M
i%ﬁﬁ‘_‘j /,ﬁ,zyﬁ'i) ﬂ o %/\ éﬁf\;f’k$ik 1%, W'J?/\?lﬂ?‘ Z:'u]'fi%, %l’y‘
Bk, FE, E?%R%f*éﬁﬂx%?%/@q’, FHITAE R Feh R

4.2 K¥$rFERASTEF R E IC HYrhaH
Gh, BRNERATREL. 2R HUMBIET, 1-100 12X A 3 11238 ¢4 100

NRE AL AT F IR 2, BFIC 52 ART ICH£/4. L+, BoNE
MNERZWH R HEB A EANAEL 0.1%; +HHE IC i, KHEFRT L RA.

Ao A ABLE, EABEFHAE IC £4 A30E AR ABLEE, RABBBFHAE IC £4

(2021.08-2023.08)

(2021.08-2023.08)

05% 05%
0.3%
0.1%
.17 TS T T T o 38R B8RS
-0.3%
-0.5%
—RCE SUE — i S JiF  —dt —
FA IR Wind, EHBAESFFR AT SR ROR: Wind, HEIESBE AT

B3l¥ R AB %2 E, ZRABETHAEIC £
(2021.08-2023.08)

0.3%
02%
0.1% / "
0.0% )

Tl e N R T s N s ST )
o P e RS R R SR G

-0.1%

0.2%

0.3%
0.4%

-0.5%

— A, T b HERRE e— L

KA IR Wind, ABIERT T

T 4ol Wi I L5 943 BB kAR F 0
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HAITONG

ERR AR, eak LA HARE 17

A 31-33 7T I, PAANKEF HERAMEF A IC 9% aiikinis. RA SUE o
BREHNERFAEESNELIT S010E, ICHRAVPRG TH., &IAA, XLdHF
ZIXERARNITIESE, FRREEAREGMEAATEAK, BPEEI, FAGKE
FERATF.

4.3 X ¥+ HERATEF A IC ¥maHt

Hok, RMEREMPL. FLEEFEIAZHGEET, 1-50 1002 M4 110k

¥t 50 N ARIAARE AT R Zit, BT IC 5 &3 AT IC & 214,

B32% A Ak B,
(2021.07-2023.08)

AA@RFHRAE IC 24

A3BERAMLE, BABRAFTHAA IC £4
(2021.07-2023.08)

120%

0.70%

020% | — o~
030% |1 3 B 79%1113151719212325 27293133 35 37394143 454749
-0.80%
1.30%
1.80%

— R OE SUE

120%

0.70%

020%

9 1113151719212325272931333537394143454749

-0.30%
-0.80% __
e
-1.30%
-1.80%
— L B — e e—E A

R R Wind, EBIESFFRT T

FHRR: Wind, #HBIERFRL T

B34% B A ik B,
(2021.07-2023.08)

BERTHRAE IC £

BBERARLE, REFIBFHAE IC 244
(2021.07-2023.08)

120%

0.70%

020%

-0.30% PIFI537394143454749
-0.80%
-1.30%
-1.80%

— A, T b HFERRE — L

120%
070%
020%
0.30% 9 111316 1719212325 2729 31 33 35 3739 4143 46 4749
0.80% w
130%
1.80%

— R B HEFYET2

AR Wind, EBIESFFT AT

FHRIR: Wind, ABIERFT T

B A RIREAEFEEF DR TR, AR R ERZERKRIE M, FA,
I KR B YRR BAE R 6 R R R AR A, XAEAF TR BT 49 IC, ARt A
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