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AN AN ANANANNANANNANANANANANANAN N ANANAN NN AN ANAN AN NN NN ANANNNN
I RB: RIFH, T RIEAR BT T
A 4 BHRETFAEQ LY -E4HE 55 E RANK_IC &R
5%, B IC ¥{& IC 4k £ IC &R A& IC &AL ICT %% IC E+HE fiIC &k
2010 2.03% 28.17% 49.62% -37.43% 0.19 14.24% 42.86%
2011 -2.71% 13.85% 29.16% -26.12% -1.4 -138.07% 60.78%
2012 -7.92% 10.66% 15.00% -32.80% -5.25 -396.03% 76.00%
2013 -5.21% 9.84% 19.03% -29.50% -3.78 -265.52% 66.67%
2014 -5.36% 10.77% 18.10% -27.79% -3.63 -284.27% 69.81%
2015 -5.92% 12.79% 16.99% -47.14% -3.31 -302.07% 68.63%
2016 -7.44% 10.54% 15.17% -31.28% -4.99 -371.96% 78.00%
2017 -4.63% 8.60% 12.31% -22.68% -3.85 -236.16% 70.59%
2018 -5.86% 6.59% 10.43% -17.88% -6.35 -298.90% 80.39%
2019 -7.99% 7.25% 8.59% -25.57% -7.87 -407.45% 88.24%
2020 -7.14% 10.39% 19.60% -29.90% -4.95 -371.03% 80.77%
2021 -8.75% 9.73% 15.46% -28.63% -6.49 -455.07% 86.54%
2022 -7.79% 8.28% 16.46% -25.55% -6.65 -389.39% 88.00%
2023 ié,\ -8.23% 7.25% 3.24% -22.33% -5.08 -164.70% 85.00%
ALL -6.35% 10.46% 49.62% -47.14% -15.37 -4066.36% 76.09%
I RR: RIKFHL, T RIEAL BT T
RIS, ZINE BEWIIERTTH G R AR
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5 RAB#E kR MER NS it REEAE: $19
HR ke 8 % #E

2010 £4 16.97% 4.53% 11.53% 59.18% 30.94% 0.55 0.47 0.29
2010 -29.35% -10.67% -20.23% 8.92% 35.10% -0.84 -0.91 -3.29
2011 -37.28% -35.88% -2.30% 37.08% 27.97% -1.33 -1.42 -1.01
2012 5.95% -3.05% 9.24% 22.13% 28.16% 0.21 0.12 0.27
2013 79.48% 82.90% -2.82% 12.91% 28.08% 2.83 2.74 6.16
2014 40.98% 13.15% 25.07% 15.05% 26.79% 1.53 1.44 2.72
2015 136.06% 68.01% 46.80% 59.18% 58.18% 2.34 2.3 2.3
2016 -6.15% -28.18% 33.34% 15.36% 38.66% -0.16 -0.22 0.4
2017 -19.20% -10.67% -8.87% 20.96% 21.33% -0.9 -1.02 -0.92
2018 -20.82% -28.65% 11.22% 30.68% 31.41% -0.66 -0.74 -0.68
2019 50.11% 41.35% 6.42% 16.21% 24.60% 2.04 1.94 3.09
2020 34.91% 66.12% -20.55% 10.57% 26.76% 1.3 1.21 3.3
2021 50.84% 11.77% 27.55% 10.92% 19.03% 2.67 2.54 4.65
2022 -12.33% -29.87% 21.48% 26.27% 22.56% -0.55 -0.66 -0.47

2023 £4 52.61% -12.64% 72.99% 7.87% 17.65% 2.98 2.84 6.68
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RankIC R A (A&4dh)

mmmm RankIC

04 L - -18
OTANAOODMONDOMOOODOVWOMVMOWOOMMOTHOMAHONS 000 N O
OO N-AANN-ATAAONTMdcdON—TONNOON-TAOM A M AON"1OON
L T S T S A LY P Y S P It
OO0 100 1010010000100 001000010010000O0HO0O
A A T G A G N S A P
T A A A A A A A A A A A A A A A A A A A A A A A A AN NNNNNNNN
[cNeoNoNololoNolololoNololololololololololololoNololoNololoNolNololNoNeNe)
ANANANANNNNANANANANANANANANANANANAN AN NN NN NN N
I RB: RIFH, T RIEAR BT T
& 6: BMEFAPE 300 ¥-E£4hE5FE RANK_IC &AL
5%, B IC ¥{& IC 4k £ IC &R A& IC &AL ICT %% IC Biti fiIC &k
2010 -2.04% 8.85% 19.61% -16.70% -1.65 -104.17% 60.78%
2011 -0.98% 8.15% 18.40% -16.21% -0.86 -49.88% 54.90%
2012 -1.29% 8.02% 18.75% -15.84% -1.13 -64.35% 64.00%
2013 -0.51% 6.67% 13.29% -17.60% -0.55 -26.13% 54.90%
2014 -1.09% 9.34% 22.84% -22.08% -0.85 -57.55% 58.49%
2015 -7.73% 10.27% 16.04% -27.35% -5.42 -401.71% 80.77%
2016 -5.70% 8.54% 14.90% -25.51% -4.72 -285.12% 78.00%
2017 -1.14% 8.94% 17.98% -21.98% -0.91 -58.35% 54.90%
2018 -2.18% 7.80% 14.61% -21.32% -1.99 -111.01% 62.75%
2019 -3.02% 8.00% 15.36% -22.73% -2.7 -154.23% 64.71%
2020 -0.78% 7.52% 20.82% -16.85% -0.75 -40.50% 63.46%
2021 -2.15% 11.08% 24.64% -32.04% -1.4 -111.72% 59.62%
2022 -2.69% 8.68% 19.33% -22.89% -2.19 -134.67% 60.00%
2023 ié,\ -3.60% 6.82% 10.79% -15.78% -2.36 -72.06% 75.00%
ALL -2.44% 8.79% 24.64% -32.04% -7.27 -1671.45% 63.21%
I RR: RIKFHL, T RIEAL BT T
RIS, ZINE BEWIIERTTH G R AR
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GF SECURITIES

ERTRESWREEH

% 7: BRMAFAEPEI0OPIKBZEN (HFE)

B-F&#ik P 3003 ARESIK
4 RAB#E  FhEHE RN ik L&Ak 9
#% EIAE- £ #E
2010 £4- 2.16% 0.74% 1.25% 21.32% 0.10 -0.02 0.05 21.32%
2010 -0.92% -10.11% 10.70% 26.05% -0.04 -0.13 -0.03 26.05%
2011 -29.65% -25.01% -5.81% 20.86% -1.42 -1.54 -0.87 20.86%
2012 5.39% 5.85% -0.26% 21.38% 0.25 0.13 0.24 21.38%
2013 -10.61% 7.12% -4.18% 19.22% -0.55 -0.68 -0.47 19.22%
2014 39.04% 50.90% -8.81% 17.29% 2.26 211 4.83 17.29%
2015 44.68% 5.47% 38.13% 38.19% 1.17 1.1 1.17 38.19%
2016 -10.59% -11.50% 1.43% 21.86% -0.48 0.6 -0.73 21.86%
2017 8.61% 21.78% -11.06% 9.60% 0.90 0.64 0.94 9.60%
2018 -26.89% -25.31% -2.45% 21.78% -1.23 -1.35 -0.87 21.78%
2019 34.15% 33.59% 0.26% 17.81% 1.92 1.78 2.59 17.81%
2020 14.64% 28.91% -11.20% 21.39% 0.68 0.57 1.07 21.39%
2021 1.77% -5.10% 5.90% 14.58% 0.12 -0.05 0.14 14.58%
2022 -16.79% -22.02% 6.17% 15.99% -1.05 -1.21 -0.69 15.99%
2023 £4- 18.51% -1.40% 20.09% 13.17% 1.41 1.22 3.28 13.17%
AR R RHEAE, T RIEA LB TS
4. $43E 500

SN R T A+ ES004 3k b IRAF T 14.74%4) % =2 S A0lk 5 F A R T .57%4H)
% KR A E, % kAR P IES0048 4L 69 A2 B L 5 % 1£6.15%; B -FRank_IC
¥ME A -4.83%, M ELT4TERANICE A 4-14.284271.35%.
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OFTANATAOMONDOMOODDOWOOLNOOWOOMNHOLONULSOLWLLL OLW
OO N-TATANNTdONTdAMAdONNTATONddMAddO0ONNONTIMANdO O
OO DAL O, A T PN T DA DA DD HOO DDA D &
OO0 100 1010010000100 00100001001H00O00-HO
OO O A A NP NI OO VOO R DDDDDOOD A
T A AT A A AT A A A A A A A A A A A A A A A A A AT AN NNNNNNNN
[eNoNoNoloNoNoloNololoNoNololNoNololoNololololololNoNoNoloNololoNoNoNoNe]
ANANANNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNNN
HAERR: REHEA, T RIEA LR TS
& 8: BMEFAEFIES00 ¥-E4h 5455 E RANK_IC &AL
L E IC ¥)4& IC #=f £ [oF - T i IC &AL ICT %&it& IC BiH4E fIC &b
2010 -4.20% 10.90% 20.18% -30.60% -2.75 -214.22% 64.71%
2011 -5.18% 8.33% 20.88% -25.95% -4.44 -264.42% 76.47%
2012 -4.14% 8.05% 12.41% -19.86% -3.63 -206.76% 72.00%
2013 -4.53% 9.11% 18.24% -22.46% -3.55 -231.02% 70.59%
2014 -3.56% 7.44% 14.60% -17.74% -3.48 -188.53% 73.58%
2015 -8.07% 12.43% 28.12% -40.14% -4.64 -411.53% 72.55%
2016 -6.64% 8.92% 12.41% -30.45% -5.26 -331.94% 78.00%
2017 -3.00% 8.12% 17.57% -21.36% -2.64 -152.95% 68.63%
2018 -3.42% 7.77% 10.68% -21.48% -3.14 -174.52% 66.67%
2019 -5.98% 9.75% 13.52% -30.49% -4.38 -304.77% 68.63%
2020 -4.17% 8.40% 16.68% -24.90% -3.58 -216.79% 67.31%
2021 -5.60% 7.33% 9.77% -25.65% -5.51 -291.05% 76.92%
2022 -4.61% 6.93% 9.68% -20.34% -4.71 -230.52% 70.00%
2023 ié,\ -4.17% 7.71% 11.25% -17.87% -2.42 -83.43% 75.00%
ALL -4.83% 8.84% 28.12% -40.14% -14.28 -3302.46% 71.35%
AR R RHEAH, T RIEFA LR P
AR, ZBNE BELRIERTTN R RER
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IRt SETIE| B AEE

% 9: BEEATAFIESFTKBEI (HFE)
BF4l PIES0048 ARHFELIK

4 RAB#E  FhEHE RN ik L&Ak 9
#% EIAE- £ #E

2010 £4- 7.57% 1.41% 6.15% 58.67% 25.06% 0.3 0.2 0.13
2010 13.41% 9.35% 4.18% 31.86% 29.57% 0.45 0.37 0.42
2011 -28.35% -33.83% 8.22% 34.20% 24.58% -1.15 -1.26 -0.83
2012 2.12% -0.99% 3.40% 27.49% 24.95% 0.09 -0.02 0.08
2013 23.21% 17.48% 4.94% 19.06% 21.39% 1.09 0.97 1.22
2014 35.62% 38.24% -1.67% 9.37% 19.05% 1.87 1.74 3.8
2015 64.91% 29.69% 28.28% 48.83% 48.15% 1.35 1.3 1.33
2016 -13.26% -18.10% 6.28% 17.06% 28.17% -0.47 -0.56 -0.78
2017 -4.19% -0.20% -3.92% 13.12% 14.27% -0.29 -0.47 -0.32
2018 -27.96% -33.32% 8.27% 32.83% 26.42% -1.06 -1.15 -0.85
2019 32.22% 24.26% 6.20% 19.58% 20.74% 1.55 1.43 1.65
2020 21.60% 22.44% -1.06% 9.88% 21.89% 0.99 0.87 2.19
2021 28.74% 15.26% 11.13% 7.28% 14.01% 2.05 1.87 3.95
2022 -10.84% -20.68% 12.03% 20.80% 18.14% -0.6 -0.74 -0.52

2023 £ 4 12.18% 7.83% 3.92% 5.81% 11.75% 1.04 0.82 21

AR R RHEAE, T RIEA LB TS
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SRR T £+ E800M 3 T IAF T 10.33%49 % &Sl 5 F A R 5.62%4)
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HME A -4.01%, T4 ERANICE 7| 4-12.594269.64%.
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RankIC Z /i

mmmm RankIC

-04 t - -30
OTANAOODMNMONDOMOONOVWOMVMOWOOMMOSTHOMAONS 000 N O
OO AN-AANN-ATAAONTMcdcdONTONNOON-Td1OM A MAON-"1OON
L S S T S A LY P Y S P It
OO0 100 1010010000100 001000010010000O0-HO0O
R S O A A R
T A A A A A A A A A A A A A A A A A A A A A A A A AN NNNNNNNN
[cNeoNoNololoNolololoNololololololololololololoNololoNololoNolNololNoNeNe)
ANANANANNNNANANANANANANANANANAN AN AN NN NN NN N
A RB . RKAHL, T RAEAL AR TS
& 10: BMEFAETIE 800 F-¥4h5 454 E RANK_IC AR
5%, B IC ¥{& IC 4k £ IC &R A& IC &AL ICT %% IC Biti fiIC &k
2010 -3.24% 10.94% 24.85% -27.09% -2.12 -165.42% 64.71%
2011 -3.65% 7.41% 21.29% -22.18% -3.52 -186.01% 70.59%
2012 -2.98% 7.19% 14.93% -16.98% -2.92 -148.76% 70.00%
2013 -3.06% 7.80% 14.04% -19.96% -2.8 -155.89% 68.63%
2014 -2.18% 7.17% 14.51% -14.99% -2.21 -115.31% 60.38%
2015 -8.50% 11.58% 27.53% -31.65% -5.3 -442.17% 78.85%
2016 -6.48% 8.03% 10.65% -26.67% -5.71 -324.04% 78.00%
2017 -2.49% 7.44% 13.94% -17.85% -2.39 -127.16% 60.78%
2018 -3.04% 6.45% 9.64% -18.78% -3.36 -154.88% 64.71%
2019 -5.01% 8.50% 14.18% -28.26% -4.21 -255.53% 68.63%
2020 -2.96% 7.79% 15.69% -21.65% -2.74 -154.12% 75.00%
2021 -4.63% 8.24% 14.52% -23.89% -4.05 -240.52% 71.15%
2022 -3.93% 7.67% 15.12% -21.12% -3.62 -196.42% 70.00%
2023 ié,\ -4.14% 6.51% 8.21% -16.85% -2.84 -82.72% 80.00%
ALL -4.01% 8.35% 27.53% -31.65% -12.59 -2748.96% 69.64%
I RR: RIKFHL, T RIEAR BT F
RIS, ZINE BEWIIERTTH G R AR
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BF4i PIEB80048  ARHFLIK

N RAB#E  FhEHE MER NS g REEAE $19
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2010 £4- 5.62% 1.07% 4.59% 49.18% 22.84% 0.25 0.14 0.11
2010 5.06% -5.52% 12.02% 30.95% 27.54% 0.18 0.09 0.16
2011 -29.76% -27.38% -2.67% 35.48% 23.09% -1.29 -1.4 -0.84
2012 2.79% 4.20% -0.93% 25.59% 23.22% 0.12 0.01 0.11
2013 7.71% -1.58% 9.26% 18.33% 20.12% 0.38 0.26 0.42
2014 36.08% 47.52% -8.35% 8.46% 17.12% 211 1.96 4.26
2015 69.45% 14.60% 49.14% 39.67% 40.79% 1.7 1.64 1.75
2016 -9.95% -13.52% 4.99% 15.81% 25.18% 0.4 -0.49 -0.63
2017 0.05% 15.16% -13.10% 10.69% 11.98% 0 -0.2 0
2018 -27.67% -27.38% -0.20% 32.63% 24.36% -1.14 -1.24 -0.85
2019 32.25% 31.32% 0.81% 16.98% 19.68% 1.64 1.51 1.9
2020 16.83% 27.46% -8.46% 10.36% 21.64% 0.78 0.66 1.62
2021 17.23% -0.74% 16.63% 5.95% 13.49% 1.28 1.09 2.89
2022 -13.05% -21.70% 10.67% 21.31% 17.12% -0.76 -0.91 -0.61

2023 £4- 15.60% 0.90% 14.37% 5.61% 12.09% 1.29 1.08 2.78
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& 12: BME-FAFiE 1000 F-24K5 5% F RANK_IC &I

A IC ¥{& ICAFR £ IC & KAE IC & AMa ICT%&it= IC Bit{a fIC &b
2014 -4.36% 9.42% 7.24% -21.64% -1.6 -52.29% 58.33%
2015 -5.88% 12.70% 33.15% -34.49% -3.3 -299.70% 74.51%
2016 -7.56% 10.16% 16.77% -32.13% -5.27 -378.17% 80.00%
2017 -5.67% 7.66% 18.97% -18.22% -5.28 -288.95% 80.39%
2018 -5.48% 7.38% 15.58% -19.79% -5.3 -279.47% 82.35%
2019 -7.11% 9.22% 19.83% -25.57% -5.51 -362.69% 80.39%
2020 -4.78% 8.51% 17.74% -21.51% -4.05 -248.73% 67.31%
2021 -5.15% 7.08% 11.76% -19.35% -5.25 -267.71% 78.85%
2022 -6.06% 6.86% 12.07% -20.18% -6.24 -302.75% 86.00%
2023 £4 -5.61% 5.43% 2.95% -15.80% -4.62 -112.22% 85.00%
ALL -5.89% 8.73% 33.15% -34.49% -14.15 -2592.67% 78.41%
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% 13: BHA-FAEFIEI000PKAEI (H5FE)

BF4bdk  PHE 100048 AFEIK

4 RAB#E  FhEHE RN ik L&Ak 9
#R Foik s E L

2014 £ 4~ 7.60% -0.27% 8.03% 63.98% 28.73% 0.26 0.18 0.12
2014 -10.22% -2.32% -7.90% 8.65% 21.65% -0.47 -0.59 -1.18
2015 91.36% 59.10% 22.86% 56.82% 55.44% 1.65 1.6 1.61
2016 -9.27% -20.37% 14.22% 14.78% 32.16% -0.29 -0.37 -0.63
2017 -17.24% -17.35% 0.44% 20.19% 17.80% -0.97 -1.11 -0.85
2018 -30.35% -36.87% 10.37% 35.89% 27.24% -1.11 -1.21 -0.85
2019 31.43% 24.13% 5.51% 18.57% 21.80% 1.44 1.33 1.69
2020 17.97% 20.42% -2.55% 12.71% 23.81% 0.75 0.65 1.41
2021 25.90% 20.08% 4.50% 9.63% 15.93% 1.63 1.47 2.69
2022 -9.63% -21.97% 15.28% 24.49% 21.20% -0.45 -0.57 -0.39

2023 £4 25.71% 11.48% 12.73% 6.52% 13.74% 1.87 1.69 3.94
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B CGEER TR ——% B-FAphaz 7lHREZ (W+55) ) R_EF, FKiTTA
R Z TG AN T, AT OMAIBAAME R EERE T, AR LER Tk
Mg R . EARSE T, S—FEIHE| AT %0 0 A SIE, AT B ER
BRI Y B0 SRAEAR TS,

ABHIRE VAR TR it B T A2 T . 2]k, #E300. FiE500. FiE
80074 F iE10005 #3691 IR AN AT T FAESAHT. FIESHTLER A, BHAT
FEABIR IR RN B AR E, EATYH. 2K, #iE300. FiE500. FiE800
Fadr 4E10004 3 K13 7 24.62%. 28.27%. 3.13%. 14.74%. 10.33%. 20.65%%9
% FAE AR, VAR12.88%. 16.97%. 2.16%. 7.57%. 5.62%. 7.60%#) % &
Sl F

>~ R

AERARAE PR ARR B FA T kil A LIRS AR TR, TR
WEHIMAELET HBRL. IRFELEAH T 4448 R B
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