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o IRt ST BB ALE
% 4 BABALET ICAALTH

IC #1& IC-IR
B4 Ak R R A A A A
5% 10 & 20 & 5% 10 & 20 &
FEkA i bR EF -028% -0.16% -0.14% -0.294 -0.126  -0.087

Hak sl bR AT
-0.03% 0.06% -0.11%  -0.029 0.046 -0.060

(N=5)
Rk AR b kgik BT
0.11% -0.04% 0.08% 0.112 -0.029 0.035
(N=10)
HRk Al kg BT
0.02% 0.03% 0.03%  0.025 0.022 0.011
(N=15)
Rk ARl b kdgag BT
0.23% 0.20% 0.28%  0.228 0.137 0.135
(N=20)
HRETFEN G gk BT -0.25% 0.09% 0.20%  -0.208  0.049 0.079
FERRFEAN bR E T
-0.39% -0.50% -0.35% -0.406 -0.314 -0.212
(N=5)
AR FE L iR
-0.09% -0.08% -0.20% -0.084 -0.055 -0.095
(N=10)
FERRFEAN b R BT
0.26%  0.06% 0.09%  0.270 0.043 0.044
(N=15)
HRETFEA G gk BT
0.03% -0.17% -0.13%  0.030 -0.112  -0.061
(N=20)
BRARMENER T -0.55% -0.38% -0.26% -0.953 -0.475 -0.213
BRAAR x@éi[ﬂ%
(N -1.42%  -1.16% -1.28%  -2.178  -1.427  -1.035
%é#%zﬁz«‘uw’é@%
-157% -1.95% -2.40% -1589 -1501 -1.288
N=10)
REARBEERF
-1.78%  -2.28%  -3.29%  -1.724  -1.499  -1.694
(N=15)
BASRTAERE T
-2.36% -2.71% -453% -2.620 -1.858  -2.057
N=20)
BARFEKERT -0.50% -0.44% -0.32% -0.554 -0.361  -0.188
BRARTIEKERT
-1.29% -1.33% -151% -1.333 -1.055 -0.744
(N=5)
BARFKERT
-1.74%  -1.46% -1.72%  -2.245  -1.394 -1.271
(N=10)
BRARFIEKER T
-1.94% -1.74% -2.09% -2.604 -1.734  -1.285
(N=15)
BARFKERT
-1.40% -1.06% -0.87% -1.989 -1.177 -0.661
(N=20)
Bk Ak bk H 0.17% -0.07% -0.04% 0.129 -0.041  -0.014
B brigik BT
-0.22% -0.36% -0.12% -0.169 -0.163  -0.053
(N=5)
AR, ZBNE BELRIERTTN R RER
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= I Rits SRMIIE| BURALE

GF SECURITIES

B3 b b igik T
-0.26% -0.17% -0.05% -0.228 -0.102  -0.017
(N=10)
B bigie BT
0.16%  0.20% -0.04%  0.109 0.102 -0.014
(N=15)
Bk btk BT
-0.20% -0.18% -0.40% -0.139 -0.103  -0.167
(N=20)
BRI b 3k B -0.32% 0.33% -0.20% -0.284 0.205 -0.083
BR AR b b3 B
-0.75% -1.06% -0.91% -0.727 -0.939  -0.464
(N=5)
B AR b3k BT
-1.15% -1.76% -2.17%  -1.341  -1.460  -1.187
(N=10)
BRAAH L ik B T
-1.30% -1.62% -2.17%  -1.617 -1.438 -1.354
(N=15)
BRI L g BT
-2.40% -2.67% -3.29% -2.085 -2.028 -1.770
(N=20)
BRRFEN G IR T -1.44% -0.05% -0.08% -1.581 -0.050 -0.035
BERFEN G IR EF
0.07%  0.18% -0.20%  0.058 0.096  -0.073
(N=5)
R FE N L gk T
-0.01% -0.06% 0.03%  -0.007 -0.040  0.017
(N=10)
BRRFEN G IR EF
0.13%  0.03% -0.05%  0.121 0.023  -0.025
(N=15)
B EAN L g F T
-0.10% -0.08% 0.12%  -0.098 -0.054  0.053
(N=20)
BRI FE AL E F -0.30% 0.12%  0.09%  -0.285  0.094 0.041
BERREANFLEF (N=5)  -0.69% -0.06% -0.55% -0.570 -0.042 -0.244
BRFE AL A F
-0.44% -0.10% -0.41% -0.323 -0.041  -0.154
(N=10)
BRI FEANFE T
-151% -1.22% -1.79% -0.930 -0.613  -0.608
(N=15)
B FE AL E F
-1.83% -1.63% -1.83% -1.349 -0.725  -0.807
(N=20)
BRRAE b g iR R T -0.78% -0.52% -0.81% -1.433 -0.634 -0.680
BRI b bk BT
-0.22% -0.24% -0.33% -0.214 -0.202  -0.159
(N=5)
BRRAA b HIgiE F T
053% 0.11%  0.46%  0.438 0.062 0.169
(N=10)
BT L ik BT
0.81%  0.51% 0.74%  0.541 0.266 0.298
(N=15)
BRFAER b gk B
0.88% 0.30% 0.03%  0.648 0.143 0.010
(N=20)
PR AR EAERT -0.66% -0.38% -0.25% -1.029  -0.413  -0.192
RB R, ZINE BELRIERTTN R RER
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GF SECURITIES
BERFATER T

-1.40% -1.24% -1.34%  -1.829 -1.446 -1.098

(N=5)
BT AR TR R F
-2.65% -2.85% -3.28% -2.548 -2.217 -1.689
(N=10)
BAAFTAER T
-2.60% -3.63% -4.16% -2.702 -2.395 -1.879
(N=15)
A ARENEE T
-1.99% -1.67% -2.16%  -2.104 -1.370  -1.197
(N=20)
TR RKERT -1.08% -0.86% -1.12% -1.326 -0.914 -0.791
BRI KERT
-1.32%  -1.31% -1.26% -1.261  -1.131  -0.675
(N=5)
TR RKERT
-1.71%  -1.46%  -1.61%  -2.107  -1.452  -1.277
(N=10)
BRI KERF
-1.55% -1.78% -1.97% -2.536 -1.534 -1.364
(N=15)
BRI R ER T
-1.27% -1.04% -0.96%  -2.002 -1.133  -0.793
(N=20)
Ak & EF -0.15% 0.00% -0.07% -0.183 -0.003 -0.044
R FEN S LA F 0.13% -0.01% 0.08% 0.175 -0.011 0.048
BAAH ERET -0.34% -0.26% -0.03% -0.488 -0.321  -0.023
BRAAH b AT 0.42% -0.10% -0.42%  0.315 -0.057 -0.185
GhA ik AT 0.02% -0.12% -0.16%  0.019 -0.094  -0.099
BRFEA L EF 0.21%  0.09%  0.14% 0.215 0.069 0.077

kA B bR AR B 2.74%  -2.67% -2.37% -1.878 -1.820 -1.354
BRI ENF & ek AL -4.27% -520% -5.21% -2.208 -1.944  -1.478

AR RIR: REA, JRAEALRAR T S
AAF N #TALER B F %A N=1, TR

RAIREE, ZIMMHE EFWIRIERTHIRTER
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m Nz

GF SECURITIES

IR EHNREEE

% 5: @faALETF RankiC 2 I-27F 1%
RankIC 344& RankIC-IR
B F £ 4k TR TR R TR R R
5% 10 & 20 & 5% 10 & 20 &
B A b P ik B F -0.28% -0.15% -0.14% -0.270 -0.109 -0.074
FRAAA b iR F T
-0.03% 0.05% -0.11% -0.025 0.043 -0.053
(N=5)
FRAAH LR R T
0.11% -0.04% 0.08%  0.106 -0.026 0.031
(N=10)
FRAAH b iR H T
0.02%  0.03% 0.03%  0.023 0.019 0.011
(N=15)
BRI b 3k B
0.23% 0.18% 027%  0.214 0.118 0.124
(N=20)
BRRFEN G HeIgiE EF -0.24% 0.09%  0.18%  -0.207 0.042 0.074
BRARFEA L ik BT
-0.35% -0.47% -0.32% -0.379 -0.299  -0.213
(N=5)
FRAFEN G LI T
-0.09% -0.07% -0.20% -0.076 -0.053  -0.089
(N=10)
GRAFE bbbk B F
0.24%  0.05% 0.08%  0.249 0.040 0.043
(N=15)
BRAFEA L IR E T
0.03% -0.17% -0.13% 0.029 -0.106 -0.052
(N=20)
R EAFAL A F -0.53% -0.34% -0.25% -0.807 -0.441  -0.193
FEAFEANFLEATF (N=5) -1.39% -1.06% -1.23% -2.043 -1.311 -0.952
BRA LA T
-1.43% -1.76% -2.44%  -1.395 -1.460 -1.220
(N=10)
BRI FE N A T
-1.65% -2.02% -3.18% -1.490 -1.286 -1.606
(N=15)
BRFE AL A F
-2.25% -2.49% -4.33% -2.225 -1.613  -1.818
(N=20)
BRRAS b kIgiR HF -0.46% -0.40% -0.30% -0.519 -0.326 -0.167
BR AR bR R T
-1.20% -1.30% -1.43% -1.262 -1.015 -0.703
(N=5)
BRAAE b b3k B
-1.66% -1.41% -1.65% -2.051 -1.338  -1.152
(N=10)
BRAAA bR R T
-1.96% -1.70% -1.87% -2.324 -1599  -1.078
(N=15)
BRRAA b HIgiE F T
-1.30% -0.98% -0.80% -1.911 -1.124 -0.562
(N=20)
B AFEINERF 0.17% -0.07% -0.04%  0.126 -0.037  -0.012
BRI A EAE R T
(N25) -0.20% -0.35% -0.11% -0.168 -0.162 -0.051

R, ZINE
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= I Rits SRMIIE| BURALE

GF SECURITIES
BRE AR ENER T

-0.24% -0.16% -0.05%  -0.229 -0.091 -0.015

(N=10)
BRI ER T
0.16%  0.19% -0.04%  0.094 0.095 -0.012
(N=15)
AR AR TR T
-0.19% -0.16% -0.38%  -0.132  -0.090 -0.144
(N=20)
TR RKERT -0.29%  0.30% -0.19%  -0.249 0.205 -0.079
R ARBIERERT
-0.72% -1.02% -0.86% -0.729  -0.829  -0.404
(N=5)
BRI RE T
-1.05% -1.67% -1.97% -1.268 -1.307 -1.006
(N=10)
PR R KERT
-1.19%  -1.52% -2.07% -1.563  -1.435 -1.228
(N=15)
BAAFIE KR ER T
(N=20) -2.24% -2.45% -3.09% -2.064 -1.948 -1.743

HRRA L bR AT -1.31% -0.05% -0.07%  -1.540 -0.043 -0.033

Hakik b bR AT
0.06%  0.17% -0.19% 0.051  0.091  -0.064

(N=5)
HRk AR b kigik BT
-0.01% -0.06% 0.03%  -0.007 -0.039  0.015
(N=10)
Hrak Al b kg BT
0.13%  0.03% -0.05%  0.108 0.020 -0.023
(N=15)
HERdd kg BT
-0.10% -0.08% 0.12%  -0.096 -0.053  0.047
(N=20)
BRI EA b Ig iR F T -0.28% 0.11% 0.08% -0.288  0.089 0.037
BRI EA b IgR E T
-0.66% -0.06% -0.53% -0.577 -0.041  -0.233
(N=5)
FERRFEAN &R E T
-0.43% -0.09% -0.41% -0.273 -0.036  -0.140
(N=10)
HRRTEA b IgR E T
-151% -1.11% -1.76% -0.895 -0.553  -0.605
(N=15)
HFERTFEN bR BT
-1.82% -1.60% -1.81% -1.230 -0.720 -0.758
(N=20)
BRAR AT AER T -0.77% -0.48% -0.80% -1.242  -0.572  -0.593
BRARFEMEE F
-0.20% -0.22% -0.32% -0.185 -0.183  -0.150
(N=5)
REARBEERF
0.48%  0.11% 0.44%  0.368 0.054 0.161
(N=10)
BRASFREAER T
0.77% 0.49% 0.68%  0.483 0.243 0.295
(N=15)
REARBFEERF
0.84%  0.29%  0.03%  0.563 0.131 0.009
(N=20)
BARFIEKERT -0.60% -0.34% -0.25% -0.980 -0.383 -0.170
AR, ZBNE BELRIERTTN R RER
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GF SECURITIES
ARG KERT

-1.33% -1.22% -1.28%  -1.560 -1.409 -0.949

(N=5)
BRARTIE K ER T
-2.62% -257% -3.09% -2512 -2.071 -1.586
(N=10)
BARTIEKERT
2.42% -3.29% -4.20% -2.398 -2.387  -1.842
(N=15)
BRARFE K ERT
-1.82% -153% -2.07% -1.982 -1.330 -1.142
(N=20)
BkA3E b3k B 7 -1.04% -0.86% -1.00% -1.158 -0.783  -0.739
B B bdgiR R
-1.24% -1.22% -1.24% -1.261 -1.103 -0.671
(N=5)
Bk btk BT
-1.60% -1.41% -1.47% -1.995 -1.263  -1.282
(N=10)
Bk b b dgie B
-158% -1.66% -1.99% -2.177 -1.345 -1.362
(N=15)
B bdgie BT
-1.16% -0.95% -0.89% -1.791 -1.059  -0.747
(N=20)
ARk & BT -0.14% 0.00% -0.07% -0.170 -0.003 -0.037
HERRFEAN L AT 0.13% -0.01% 0.08%  0.174  -0.011 0.048
BRAAH E AT -0.34% -0.25% -0.03% -0.444 -0.274 -0.022
BRAAF AT 0.39% -0.10% -0.42%  0.292 -0.048 -0.171
BRA Sk d BbE T 0.02% -0.11% -0.15%  0.017 -0.095 -0.085
BRARENE AT 0.21%  0.09% 0.13%  0.201 0.066 0.065

Ak b RAR T -2.68% -240% -2.12% -1.719 -1.789  -1.305
BRRENR L BAAFL -4.15% -5.12% -5.15% -2.183  -1.861  -1.452

BB R RHAHEL, | RIERE AR b

RAIREE, ZIMMHE EFWIRIERTHIRTER
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m Nz

GF SECURITIES

IR EHNREEE

% 6: @A LETF IC/RankIC BHE-£F 3
IC g RankIC g%
B F £ 4k TR TR ) R Fam Fam
5% 10 & 20 & 5% 10 & 20 &
B A b Pk B 55.64% 46.45% 53.33% 52.70% 45.34% 50.88%
FRAAA b iR F T
(N25) 49.39% 55.81% 51.25% 52.83% 53.30% 55.80%
FRAAH LR R T
51.48% 57.46% 65.87% 59.15% 65.27% 63.11%
(N=10)
FRAAH b iR H T
58.04% 54.56% 60.04% 59.04% 64.61% 63.47%
(N=15)
B b Ig iR F T
64.02% 64.42% 64.89% 65.20% 58.61% 66.27%
(N=20)
BRI EN G ik BT 60.33% 47.02% 49.06% 59.08% 48.95% 49.57%
BRARFEA L ik BT
(N25) 51.13% 51.84% 48.75% 52.06% 50.48% 46.01%
FRAFEN G LI T
52.36% 50.68% 45.62% 49.65% 48.36% 49.23%
(N=10)
BRAFEA L ik BT
49.09% 49.80% 50.35% 50.59% 48.31% 52.97%
(N=15)
R FE AL g T
51.01% 50.42% 48.95% 51.21% 52.54% 47.84%
(N=20)
BRAEANBULR F 49.99% 46.18% 44.48% 49.90% 43.75% 48.38%
B EANFLEF (N=5)  53.78% 49.46% 50.17% 49.34% 49.69% 52.40%
BRA LA T
53.17% 48.57% 46.55% 51.83% 53.69% 50.42%
(N=10)
BRI FE N A T
56.86% 56.90% 49.64% 55.27% 54.82% 53.04%
(N=15)
BRFE AL A F
63.89% 54.87% 57.56% 59.05% 59.89% 55.76%
(N=20)
BR AR btk B 51.23% 48.99% 49.96% 49.50% 49.34% 51.50%
BRI B b gk B F
(N=5) 55.53% 54.09% 52.32% 53.15% 50.87% 56.08%
BRAAE b b3k B
52.82% 46.77% 50.13% 51.18% 47.54% 48.69%
(N=10)
BRI A b gk B F
52.06% 48.02% 49.83% 50.27% 49.72% 48.20%
(N=15)
BRRAA b HIgiE F T
50.90% 47.55% 47.46% 51.69% 48.74% 46.14%
(N=20)
B AFENERF 57.53% 55.91% 54.70% 55.13% 55.35% 49.21%
AR TMERE T
(N25) 63.92% 62.14% 64.04% 60.68% 63.12% 61.78%

RAIREE, ZIMMHE
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iy I Rils AT BB ALE

GF SECURITIES
BRE AR ENER T

58.58% 60.49% 62.18% 60.84% 57.76% 62.75%

(N=10)
BAAFENERTF
59.73% 62.58% 62.85% 57.11% 58.54% 63.43%
(N=15)
R ARFEERF
55.10% 54.56% 53.38% 53.65% 55.93% 56.42%
(N=20)
ARG RER T 51.39% 48.43% 52.83% 55.43% 51.78% 52.68%
PR R KERT
(Nes) 59.31% 55.96% 59.52% 59.46% 60.79% 58.89%
BEAATIERFERE T
(Ne10) 63.05% 61.03% 63.28% 63.13% 58.19% 61.70%
PR R KERT
63.73% 60.57% 65.39% 60.55% 63.49% 67.39%
(N=15)
BRI K ER T
(N=20) 61.68% 61.42% 60.06% 60.99% 57.66% 57.68%

HRRA L bR R T 52.97% 51.02% 50.82% 50.82% 51.97% 51.38%

Hakik b bR AT
50.44% 49.06% 49.82% 47.31% 49.06% 50.86%

(N=5)
HRk AR b kigik BT
50.38% 47.96% 49.99% 50.57% 49.84% 50.76%
(N=10)
Hrak Al b kg BT
50.99% 50.23% 50.20% 49.40% 51.89% 48.01%
(N=15)
HERdd kg BT
49.91% 52.22% 50.61% 50.33% 53.18% 53.27%
(N=20)
HEAFEANGHEER T 47.38% 50.48% 46.20% 50.61% 48.38%  49.51%
BRI EA b IgR E T
(N25) 52.81% 54.47% 50.70% 54.35% 53.85% 53.59%
FRRTEA b Ig iR F T
48.70% 50.29% 51.33% 50.08% 50.26% 50.93%
(N=10)
HRRTEA b IgR E T
48.70% 52.15% 48.47% 51.56% 53.41% 50.82%
(N=15)
HFERTFEN bR BT
51.13% 50.20% 52.00% 47.74% 49.68% 50.66%
(N=20)
BRAR AT AER T 46.43% A47.23% 44.89% A47.84% A7.75% 49.24%
BRARFEMEE F
(Ne5) 48.16% 49.98% 53.08% 53.13% 52.74% 47.73%
REARBEERF
43.79% 4521% 55.45% 43.14% 44.88% 48.34%
(N=10)
BRASFREAER T
42.42% AT.46% 48.90% 46.51% 42.75% 50.94%
(N=15)
REARBFEERF
4951% 54.50% 52.18% 51.78% 50.78% 50.72%
(N=20)
BARTIEKERT 55.14% 55.62% 51.96% 57.18% 55.76% 49.74%
AR, ZBNE BELRIERTTN R RER
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GF SECURITIES

EMTIE|EWREER

RARPIERERT
64.85% 64.64% 62.45% 57.96% 60.49% 58.36%

(N=5)
BRARTUE K EE T
61.46% 64.19% 60.84% 61.15% 63.01% 61.41%
(N=10)
ARTEKERT
60.68% 62.74% 65.96% 61.58% 61.06% 66.97%
(N=15)
BRARFE K ERT
57.48% 61.94% 58.80% 59.17% 59.52% 59.36%
(N=20)
GhAEE b k3gik B F 49.87% 48.75% 45.99% 50.09% 47.41% 49.82%
B B bdgiR R
(N25) 47.26% 55.54% 50.01% 46.49% 55.88% 48.49%
B Bigi BT
49.19% 52.44% 47.78% A47.54% 51.25% 49.76%
(N=10)
Bk b b dgie B
47.05% 49.04% 45.89% 49.41% 49.82% 51.69%
(N=15)
B Bk H
48.25% 49.17% 47.59% A47.68% 51.90% 45.85%
(N=20)
ARk LB T 49.47% 51.68% 49.84% 49.04% 50.05% 50.44%
HEERFEN G LA F 49.41% 50.83% 47.62% 51.83% 51.54% 48.24%
BRAAH B LA T 53.43% 53.92% 55.46% 50.34% 49.40% 49.97%
BRAAF LA T 49.64% 52.17% 53.74% 52.38% 49.91% 53.90%
BAh ek EE T 49.84% 50.19% 48.22% 50.21% 49.52% 51.43%
BRI L AT 52.17% 49.84% 49.16% 47.96% 51.99% 50.94%

FA LT ERALFIL  57.84% 5870% 55.47% 55.48% 55.06% 57.40%
BAEFEANFEBRAAFL  61.94% 63.87% 64.58% 59.18% 61.95% 63.09%

BB R RHAHEL, | RIERE AR b

W& B FHICFRAFTUAE E, BRTRALRFEALTIHEE FIRATN A
—f, BRICHM R SR TAATMER T (N=10) . &FTAATNERT
(N=15) F@ i EAG &AL RE Firem, Ldaitadi SRR F
(N=10) . BFAHMETIERF (N=15) =nl# %%\mﬁﬁ it —fk, B % kA8
3t HOEF R IEA AT RBHKA RS, MEBTEAR L BRTATOLE T ASR
BT e, £S5 ERE. % kAaxtHoE R PRI F =R AL
B, SGARBRTENR &G TRFILE TEIC. 2 2R, % kAat A REL
BT H T @@ MR IEATER T, I, T E SR RNGATFm T,

R, ZINE

HEWRERT R RAR
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GF SECURITIES

cMIRE|EHREETE

B 4: 2% BEEARERTRFLE T A5

B5 &% BFTEAFEZBLALAFLE T EAS-10 X

AL AL
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1t 1L

08 t 08 L
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0.4 | 04t
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0 0
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FAERR: REAER, T RIEALRARF

HAERR: RIRAHL, T RAEALBHR T

B 6. 21 BREAMEBTATILEFELAE-20KAL

1

0.8

0.8

0.4

0.2

0

Q1 Q2 Q3 Q4 Qb

HAERR: REAHE, T LIRS LR T S

VAL T A IR BT B & R AT B T o AT, A
CRBEIER, Lot L ABA K. EREGRACRBT, SRS HER
T, SRR TE AR A,

HARRF, BT FENG &R ARSI A T 49ICIA34 H FAE, PR FAEAR 694
M, PRZAE AR —ERT ] 6 R AT, &R FHICKRIL. % =3t ik kils
B FotdmX ey s Rons, MAERCEAIE KR, AR &IE-TFICHELT
(EA TR &, 1M % hARxT R Rk 09 AL A A P T M. Rk a9 F 5 K-F
Ep, MA A BB A s
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= IRl S

GF SECURITIES

ST EBURELE

R T £FYH BEEANBREBRTRILE TERELEA

B-F

BEAEAN LT
AHEF

At
A%
5X

10 X
20K

IC $#4&

-4.27%
-5.20%
-5.21%

IC e

61.94%
63.87%
64.58%

% ZRBERIA
40 #&
&1 PR
15.19% 1.11
13.66% 0.68
12.30% 0.55

SN
E#
19.96%
15.66%
16.62%

% SARst R AR %
g (ERA "X FHES
e
L &1 7283 EH

3.31% 0.72 25.72%  50.42%
1.64% 0.46 31.89%  45.33%
0.09% 0.13 39.35%  41.23%

BAERR: REAHL, T ARAERKRARF S

% 8 £WY BRAEANFEBRLAFILEF-5 BiAC-EKRE55%5E IC AR

%3t X ) IC 14 IC #r £ IC & KA& IC & AME IC Rit{a IC B
2016 -6.41% 0.18 35.85% -39.69% -307.84% 70.83%
2017 -2.50% 0.14 28.50% -39.81% -122.69% 53.06%
2018 -5.12% 0.14 27.84% -34.39% -245.63% 66.67%
2019 -4.50% 0.11 13.17% -35.50% -215.86% 62.50%
2020 -0.49% 0.15 57.94% -28.47% -23.12% 51.06%
2021 -5.17% 0.14 25.00% -35.52% -248.29% 68.75%
2022 -5.17% 0.12 16.47% -27.01% -243.15% 61.70%
2023 -4.80% 0.11 14.95% -32.81% -216.20% 60.87%
ALL -4.27% 0.14 57.94% -39.81% -1622.78% 61.94%

BIERR: REAL, [ RAEF LA F s
£ 9 27 BREEAREBTRHBLEF-10 B ALC-EKREH5FE IC XA

%t X iH) IC ¥4 IC A7 A2£ IC & KAE IC & AMa IC Rit{a IC p &
2016 -7.99% 0.20 33.88% -38.61% -191.76% 58.33%
2017 -0.07% 0.10 21.33% -20.85% -1.69% 52.00%
2018 -7.82% 0.11 14.98% -34.74% -187.63% 66.67%
2019 -5.36% 0.12 13.43% -32.48% -128.55% 62.50%
2020 -3.05% 0.16 30.18% -41.23% -70.22% 65.22%
2021 -4.87% 0.13 18.00% -34.99% -116.78% 62.50%
2022 -6.62% 0.10 19.82% -23.91% -158.93% 83.33%
2023 -5.99% 0.11 11.15% -28.81% -131.73% 60.87%
ALL -5.20% 0.13 33.88% -41.23% -987.28% 63.87%

BB RR: RAAE, JAIEAR BT
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=z I zilH SR BURALE

GF SECURITIES

& 10: &7 BEEANRERTAFLET-20 B AC-EHARELFE IC AR

%iit X 1) IC #1& IC 4 £ IC & XAE IC & /IMA IC BitHa IC g%
2016 -11.33% 0.13 9.94% -37.63% -135.97% 83.33%
2017 2.13% 0.09 15.26% -12.78% 27.75% 46.15%
2018 -9.12% 0.10 11.37% -24.39% -109.49% 91.67%
2019 -1.57% 0.14 16.36% -22.42% -18.89% 58.33%
2020 -2.31% 0.21 42.53% -34.07% -25.42% 54.55%
2021 -6.72% 0.17 16.55% -33.73% -80.66% 66.67%
2022 -7.04% 0.13 18.11% -30.25% -84.49% 66.67%
2023 -6.16% 0.15 13.88% -37.24% -67.76% 50.00%
ALL -5.21% 0.14 42.53% -37.63% -494.93% 64.58%

HAERIR: RIFHEL, T EAEF LR F

B 7: 2% BEEAREZRTAFLEF-FRN 5 X-ICES IC RiHax#

AT E AR & AR E T (Ee AL 5R) — FiIC (F3)
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! Rits ST SR ALE
B 9 2% BEEAHFLBLATLEF-FM20K-ICHE L ICER HEA SR

m— A S AT EUR E T GEE A 2080 —|CEit (&)
0 o
ggos [ -1
|z.? - 2
02 -|'|||.|.| ..|||||I Lttt — | Iu I|| T
U I
30% }+ 5
0% | :
-50% b -6
(a‘d\‘d\ /\9\’0\ Q\'d\ 0\9'\‘6\ 9\’0\ P\,()\'Q\ 9'\‘6\ 9\’6\
S S @NFO S Ry N (LQ%(L ,19"{’5
BAERR: REA, | RAERL AR T
A 1L BEIAREBTRFCE T-2 234 K5 S KAt 2T H %5 BALC-BERE S5 EAR
XN % 23t R % k-Firb R %
CATE; o FE Rt 1 b $N 28 FE Rt #1 RK 128

XiE  KkEF Wi & e EHE = # E OKBE KBEF  EHFE IR R
2016 9.25% 49.30% 48.35% 19.81% 7.25% 1.60 12.74%  15.41% 850%  4.17% 0.89
2017 -9.00% -1.44% 46.22% 10.09% 9.17% -0.55 -14.26% -1.05% 6.81% 14.90% -1.84
2018 -28.35% 23.43% 80.48% 12.19% 5.77% 212 -3.18% -4.20% 11.00% 13.83% 1.05
2019 32.48% 9.67% 97.93% 11.23% 9.86% -0.58 5.63% 1.20% 6.63%  5.45% -1.00
2020 9.18% -4.11% 89.80% 13.16% 16.59% -0.64 -5.03% -3.89% 14.87% 11.25% -0.76
2021 15.76% 12.29% 113.13%  13.52% 13.97% 0.44 11.45% 7.12% 11.99%  9.99% 0.44
2022  -0.69% 23.17% 162.51%  10.38% 5.38% 1.85 1457% 22.72% 9.59%  8.50% 1.57
2023 -0.06% 13.09% 196.88% 8.49% 6.89% 1.18 4.74% 2854% 7.08%  7.30% 0.68
ALL 1.85% 15.19% 196.88%  13.06% 19.96% 111 3.31% 28.54% 9.93% 25.72% 0.72

HAERR: RIFHEL, T EARF LR F

R 12: BEEARERTRBULE T-2 2 RB-5 £ kst & T HR%E-10 B AC-ERE9FERA

%3k % 2t R % k-viES A%
%t FA FA Rt F46 ®RK & FE it 4 e S £ &
R k#EE e L WHEE kHE O @H kP KAR e Lo KHFE =3 R
2016 1.30%  34.91%  34.04% 1855% 8.10%  1.23  4.59% 7.06% 8.69% 6.25% 0.52
2017  -8.98% 0.60% 34.84% 9.91% 5.90% -0.39 -1424%  -8.18% 6.54%  14.82%  -1.84
2018 -30.23%  19.19%  60.72% 12.35% 5.91% 193  -5.69%  -13.41%  10.97%  15.87%  0.93
2019 26.19%  3.02% 65.57% 10.82% 10.28% -0.87  0.61%  -12.88%  6.73% 7.62% -1.28
2020  8.36% -2.76%  61.01% 11.96% 10.66% -0.59 -573%  -17.88%  13.97%  12.24%  -0.80
2021 16.71%  12.77%  81.57% 13.76% 15.66% 0.47  12.37%  -7.72%  12.04%  10.43%  0.49
2022 -0.29%  26.06%  128.89% 10.13% 6.03%  2.05 15.02%  6.14% 9.43% 8.40% 1.61
2023 1.87%  17.05%  167.92% 8.72% 6.35% 145  6.77%  13.33%  7.17% 6.91% 0.83
ALL  0.06%  13.66%  167.92% 12.65% 15.66% 0.68  1.64%  13.33%  9.77%  31.89%  0.46

SRR RIAHL, SRS RAR b

RAIREE, ZIMMHE EFWIRIERTHIRTER
24/71
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GF SECURITIES

cMIRE|EHREETE

& 13: BERABERTAPOLE T-2 249 K%L 3 kMt 2T % R%-20 BiAS-#BHRE55FEEAN

2016  -2.38% 22.83% 22.04% 17.42% 10.43%
2017 -11.98% -3.19% 18.15%  9.58%  7.92%
2018 -30.41% 20.85% 42.78% 12.01% 5.86%
2019  20.95% -1.20% 41.06% 10.42% 9.37%
2020 8.78% 2.53% 44.62% 11.88% 12.55%
2021 16.45% 15.04% 66.37% 13.80% 12.51%
2022  -2.52% 21.68% 102.44% 10.59% 7.69%
2023  3.70% 20.60% 144.14% 8.59%  5.30%
ALL -1.41% 12.30% 144.14% 12.36% 16.62%

0.90 0.88% 3.26% 8.53% 8.04% 0.33
-0.71  -17.04% -14.34% 6.84% 17.50% -2.09
2.03 -5.93% -19.42%  11.21% 15.89% 0.92
-1.06 -3.60%  -22.32% 6.50% 10.26% -1.54
-0.39 -5.36% -26.48%  13.86% 11.78% -0.79
0.57 12.13%  -17.57%  12.04% 10.90% 0.47
1.82 12.42% -7.33% 9.67% 8.40% 1.46
1.70 8.70% 0.73% 7.22% 6.08% 0.97
0.55 0.09% 0.73% 9.81% 39.35% 0.13

HOBRIR: RIAHE, AIEAK AL TS

A 10: 2T EEAR L& LFLHFLE F-5KAL-
3w RGBS
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& I RilHs SMIRIBURALE

GF SECURITIES

B 12: 4 THRBEAEAREBLATLE F-10X8 B 13: BEEAREBLTRHLE T-10KAL-%-

£-% FHR B A Y A 35 R A
— g () —— K e B E (£30) —— 3 AR AP
— TR S £
o 14 8%
6% 12 6%

4% 1

TN vlr‘WMﬂW'M] il i; gg

. 0.4
-2% 0.2

4% 0

4%
2%
0%
2%
4%
6%

l H-H-“-l L, . l-n | "ﬂM.W"”‘ J L e L

BIERR: RIAI, T RKAES KA F 3 BAERR: RIAIL, T RAER R F S

A 14: 2FPRBETEAH L ZRLTLRHLE F-20K 78 B 15: BEEAHR EBRTRFMLE F-20RA-%-

£-% ZREFEA R B G R%EA Y
A R (i) — 3 i R (A 3R) — 3 A
—— F A —— -F . HAFA
i 7 8% 8%
25 6% 6%
2 4% 4%
2%
15 2%
1 Iﬂwh I'I'rplurﬂ'f‘u"m by j 0o 0%
-, el s £ Bl 0L e M 2%
05 i M'ﬂﬂ. 2% 4%
ot 4 4% -6%

BIERR: RIAI, T RAER KA F BAERR: REAI, T KAER KA F s

% 14: 2T BEIAMERTRPOLETF-5 RAC->FERTH

2016 50.70% 63.30% 38.29% 0.05 12370.44%
2017 50.07% 59.57% 43.24% 0.04 12166.51%
2018 50.99% 75.52% 36.98% 0.08 12237.53%
2019 50.64% 66.50% 34.23% 0.06 12305.41%
2020 48.20% 73.30% 38.46% 0.06 11182.47%
2021 49.29% 64.33% 37.19% 0.04 11878.46%
2022 52.17% 64.08% 41.69% 0.04 12206.72%
2023 50.63% 58.47% 41.96% 0.03 11695.92%
ALL 50.42% 75.52% 34.23% 0.06 96043.46%

AR RR: REAHL, JAIERLRIFR T
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o IRt SRATIE | BURALE
% 15: 47 BEEAREBLAAFLET-10 RAL-SFEKT R

%t X i #ih RAAE RAME £ RiHe
2016 44.73% 58.52% 33.71% 0.05 10915%
2017 45.22% 58.49% 36.13% 0.04 10988%
2018 45.07% 73.58% 33.16% 0.07 10817%
2019 46.44% 62.05% 31.34% 0.07 11285%
2020 44.17% 74.15% 32.47% 0.06 10247%
2021 44.45% 56.96% 34.19% 0.04 10713%
2022 47.45% 58.47% 37.00% 0.04 11102%
2023 47.15% 55.67% 40.15% 0.03 10891%
ALL 45.33% 74.15% 31.34% 0.06 86958%

HAERF: REME, T EIEALRR TS

£ 16: 27 BETEARERTAFLET-20 RAS-FE®RTF

%t R 17 #h RRA RME £ Rita
2016 39.91% 50.29% 28.00% 0.05 9738.36%
2017 41.00% 51.04% 33.33% 0.04 9962.33%
2018 41.12% 71.50% 30.77% 0.06 9869.43%
2019 43.01% 60.36% 30.24% 0.06 10451.78%
2020 40.58% 73.58% 26.30% 0.06 9415.14%
2021 41.03% 54.56% 31.75% 0.04 9888.88%
2022 43.78% 55.74% 33.66% 0.04 10244.47%
2023 44.07% 51.41% 38.09% 0.03 10179.55%
ALL 41.23% 73.58% 16.57% 0.06 79749.94%

AR RIAI, T RAERLEAR T

EATHEET, BEEANREBETLATLAFHLERE S EERS, AoTH
b R A B T 4ICHE S A A-4.27%. -5.20%F2-5.21%, ICHEE 461.94%.
63.87%7764.58%, H &% KARA 2T Rk ¥ 69 R+l 514 5)28.54%, 13.33%
#20.73%.
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5! Rit5H SRTIE| BUBALS
(=) $4E500 ¥ BH-F&HA
ARIERIT AT E T E Tt Bk, £ TIES00E IR T i EA KA B FE, R
I EARA RS R, 10K F20 K00, AR B 25 F I 2 R kol 3 69 Foml 48
#. BT FRRE RS QTN G A ICI, IC-IRF#HATH B, 4 FE500F
T+ HAF R 69 2B TR A A FB AT R A T

A 17 BERRGFEET IC KIJ-FE 500
IC ¥4 IC-IR
B ¥4 AR o o om Homl Homl Homl
5X 10 X 20 K 5% 10 & 20 X
Hak ATl b eigik BT 1.19% 0.14% -0.28%  0.361 0.041  -0.060

Rk ARl bk BT
-0.78% -0.33% -0.45% -0.320 -0.095 -0.065
(N=5)
Hak Akl bR RF
0.03% -0.23% -0.33%  0.011 -0.056  -0.066
(N=10)
HEk Al bk B
058% 0.37% 0.48%  0.205 0.080 0.091
(N=15)
HRk ARl hkigiR BT
-0.13% -0.29% 0.04% -0.036 -0.046  0.005
(N=20)
HRETCFEN b gk BT -0.36% -0.51% -0.32% -0.091 -0.147 -0.057
HRETFEA G gk BT
0.49%  0.68% -0.13%  0.190 0.160  -0.018
(N=5)
HRETCFEN b gk BT
0.11% 0.32% 0.06%  0.043 0.104 0.013
(N=10)
HERRFEA G iR BT
0.77% 0.94%  0.50%  0.322 0.196 0.111
(N=15)
HERRFEAN b R E T
-0.38% -0.16% -0.34% -0.154 -0.046  -0.065
(N=20)
BARTERT -0.98% -0.70% -0.27% -1.054 -0.565 -0.206
BARTEMERT

-1.49% -1.56% -0.84%  -1.351 -0.821 -0.454

(N=5)
BARTENERT
-1.57% -1.26% -1.44% -1.189 -0.714 -0.625
(N=10)
BRARFENEE T
-1.61% -0.99% -2.58% -1.342 -0.785 -0.740
(N=15)
REARBFEERF
-1.64% -151% -2.88% -1.379 -0.881 -1.196
(N=20)
BRARFIERERE T -0.68% -0.40% -0.60% -1.074 -0.488 -0.211
BRAARPIEKERF(NS5) -1.55% -1.38% -0.98% -1.545 -0.948 -0.661
BRARFIEKERT
-1.39% -0.90% -1.74% -1.745 -0.947  -0.695
(N=10)
BARFKERT
-254% -1.92% -1.75% -1.839 -1.206 -0.851
(N=15)
AR, ZBNE BELRIERTTN R RER
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GF SECURITIES

cMIRE|EHREETE

RRARFERERT
(N=20)

AkA I Bigik B R
ARA i bkt BT
(N=5)

AkA Sk B igik B R
(N=10)

Ak b bR BT
(N=15)
wkAE ik Bk BT
(N=20)
ATk F AT
Ak FWEF (N=5)
BRAF B FE T
(N=10)
BAERFWAT
(N=15)
BRAFZHFE T
(N=20)
kA b g R BT
ARAAHR b ik BT
(N=5)
ARAAHR b ik BT
(N=10)
BRARER & ik F T
(N=15)
RRARH LIk BT
(N=20)

PR EN & HuIE ik F
S NG o iR
(N=5)

R EN & Pk F
(N=10)

BRI FEN & ik B
(N=15)

R EAN L IR FF
(N=20)
SN Y A
R EAFLEF (N=5)
SN Y A
(N=10)
BEREATLE T
(N=15)

o

-1.64%

-0.39%

0.16%

0.65%

-0.06%

0.74%

-0.97%
-2.96%

-3.13%

-2.12%

-2.97%

-0.73%

-1.04%

-0.78%

-1.12%

-1.17%

-0.24%

-0.11%

-0.06%

-1.11%

-0.47%

-0.64%
-2.59%

-2.91%

-2.11%

-2.67%

-0.61%

0.58%

-0.17%

-0.05%

0.81%

-1.13%
-2.46%

-1.88%

-1.38%

-2.68%

-0.79%

-0.91%

-0.55%

-0.57%

-1.02%

-0.58%

-0.35%

-0.90%

-1.69%

-1.31%

-0.39%
-0.98%

-1.40%

-1.97%

-3.00%

-1.15%

0.52%

0.44%

0.89%

2.47%

-1.99%
-1.91%

-1.76%

-1.66%

-2.70%

-0.37%

-0.81%

-0.66%

-1.07%

-1.24%

-0.53%

-0.39%

-0.35%

-0.83%

-0.61%

-0.23%
-0.57%

-1.83%

-1.76%

-1.920

-0.182

0.041

0.255

-0.017

0.394

-0.747
-2.412

-2.545

-1.968

-1.910

-1.005

-1.180

-0.861

-0.908

-0.988

-0.090

-0.029

-0.028

-0.291

-0.206

-0.648
-1.244

-2.062

-1.717

-1.538

-0.126

0.099

-0.044

-0.021

0.254

-0.908
-1.699

-1.365

-0.913

-1.306

-0.545

-0.548

-0.418

-0.485

-0.656

-0.116

-0.107

-0.177

-0.380

-0.290

-0.348
-0.711

-1.110

-1.044

-1.077

-0.120

0.109

0.094

0.167

0.321

-0.859
-1.003

-0.636

-0.654

-0.962

-0.272

-0.269

-0.428

-0.492

-0.771

-0.099

-0.076

-0.059

-0.120

-0.096

-0.149
-0.346

-0.542

-0.567
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! Rt SRTREIBUEALE
BRI EAFE T
(N=20)
FAH b g B 0.54% -0.23% -0.44% 0275 -0.153 -0.151
AR gk R T

-3.92% -1.99% -2.39%  -2.219 -1.227 -0.668

0.36% -0.05% -0.08% 0.208 -0.024  -0.034

(N=5)
BRI b gk B T
0.27% -0.02% 0.20%  0.163 -0.014 0.058
(N=10)
BRAAH b 3k B
057% 0.19% 0.34%  0.375 0.072 0.160
(N=15)
BRAAH b ik B F
0.63% 0.52% 0.33%  0.422 0.198 0.197
(N=20)
BRI IERF -1.75% -1.55% -1.69% -2.226  -1.327 -0.778
BRAFTIERF
-251% -2.22% -3.08% -2.174 -1.635 -1.172
(N=5)
BRAATRENERT
-2.88% -4.09% -2.38% -2.477 -1.629  -1.302
(N=10)
BRAATIERTF
-2.19% -4.07% -3.37% -2.394 -1.739  -1.372
(N=15)
BEARTER T
-2.28% -3.29% -3.39% -2.373 -1.805 -1.451
(N=20)
BRRFIERER T -0.93% -0.46% -0.59% -0.976 -0.529 -0.265
BREAPEKERF
-1.48%  -1.22% -1.49% -1.745 -0.911 -0.668
(N=5)
BRI K ERT
-1.20% -1.53% -1.13% -1.496 -1.046  -0.756
(N=10)
BERFEKERT
-1.59% -1.48% -2.62% -1.924 -1.373  -0.934
(N=15)
BERFERERT
-1.50% -1.77% -2.99% -1.970 -1.437 -1.070
(N=20)
Fik i & BT -0.32% -0.57% -0.18% -0.211  -0.126  -0.044
HEEREN G LB F -0.42% -0.95% -1.20% -0.310 -0.198 -0.168
BRAAA LA T -2.37% -4.01% -7.13% -1.790 -1.684  -1.361
RRAAH LA F -1.39% -2.15% -3.00% -0.678 -0.753  -0.806
Bk B E T 1.03% 0.02%  0.92% 0.273 0.007 0.150
BRAEANE AT -0.29% -0.83% -0.29% -0.144 -0.213  -0.040

Ak LA T -3.11% -1.90% -4.37% -1.347 -0.884 -1.498
BRI TSR & BRI L -3.39% -3.69% -4.15% -1.281  -1.303  -1.422
A RR: REAR, T EKIERLREHR TS
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GF SECURITIES

IR EHNREEE

% 18: BFaAXE-F RankIC £ I-¥4E 500

R4k

HrEk Ak bR BT
Hrak ik d bR E T
(N=5)

HrEk Ak bR BT
(N=10)

Hrak ik b bR E T
(N=15)
BakA Rl bk AT
(N=20)
HERFFEANE IR AT
HETEAN G IR AT
(N=5)

BRI FEN SR AT
(N=10)
FRRTFEN & gk H
(N=15)

B FEN G IR AT
(N=20)
BRARRENER T
REA R EAEE T
(N=5)
BRARRENERT
(N=10)

REF R TACE B T
(N=15)
BRARRENERT
(N=20)
RRARGIGRER T
kARG KA B T (N=5)
RRARAIE KA R T
(N=10)
RARPTEKRERT
(N=15)
REARIGKRER T
(N=20)

RhA R b iR B T
ARAFE bR AT
(N=5)

wa
5K
0.95%

-0.80%

0.04%

0.63%

-0.25%

-0.14%

0.51%

0.03%

0.94%

-0.47%

-1.16%

-2.26%

-1.67%

-1.52%

-1.15%

-0.55%
-1.40%

-1.42%

-1.40%

-2.37%

-0.37%

0.20%

RankIC 3444

wa
10 X
0.07%

-0.26%

-0.13%

0.44%

-0.19%

-0.44%

0.60%

0.27%

0.80%

-0.10%

-0.90%

-1.16%

-0.95%

-0.76%

-2.04%

-0.49%
-1.16%

-1.55%

-1.48%

-1.24%

-0.58%

0.20%

wa
20 X
-0.47%

-0.34%

-0.57%

0.37%

-0.02%

-0.20%

-0.08%

0.08%

0.87%

-0.34%

-0.47%

-1.21%

-1.43%

-2.03%

-3.06%

-0.43%
-1.57%

-1.11%

-2.39%

-2.84%

-0.72%

0.65%

RankIC-IR
i Pl i Pl T
5K 10 R 20 R

0.290 0.021 -0.084
-0.251 -0.096 -0.060
0.015 -0.042 -0.070

0.238 0.091 0.088

-0.077 -0.057 -0.002
-0.051 -0.117 -0.041
0.145 0.124 -0.020

0.006 0.067 0.013

0.318 0.213 0.103

-0.159 -0.027 -0.050
-0.956 -0.515 -0.182
-1.345 -0.802 -0.393
-1.079 -0.651 -0.595
-1.156 -0.667 -0.683
-1.330 -0.920 -0.988
-0.843 -0.439 -0.234
-1.498 -0.871 -0.598
-1.362 -0.904 -0.732
-1.678 -1.132 -0.823
-1.974 -1.259 -0.910
-0.131 -0.102 -0.113

0.056 0.059 0.102
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GF SECURITIES

cMIRE|EHREETE

ARA R bk BT
(N=10)

ARA Bk F
(N=15)
ARk Brigik B
(N=20)
BRAE LA T
ARA L FHE T (N=5)
AR LA T
(N=10)
AR LA T
(N=15)
Bk LB T
(N=20)
kAR & gk T
R AR b Pk B
(N=5)

AR AR b H g ik BT
(N=10)
FRAAER b gk B
(N=15)
ARAAER b3k BT
(N=20)

AR FE A b gk T
AR F A b g ik B
(N=5)

AR FE A b gk T
(N=10)

AR FA b g ik
(N=15)
BRAE AL Pk B
(N=20)

BRI FE AL E T
BRFFEANFLEF (N=5)
R FEANBLE F
(N=10)

BRI E AL E T
(N=15)

BT FEAFULE T
(N=20)
RRAAER b gk B
AR AR b 3Gk BT
(N=5)

o

Hu

0.54%

-0.10%

1.06%

-0.49%
-2.66%

-2.46%

-2.92%

-2.83%

-1.14%

-1.00%

-0.87%

-0.58%

-0.98%

-0.17%

-0.07%

-0.19%

-0.91%

-0.70%

-0.59%
-1.48%

-3.41%

-2.65%

-2.51%

0.33%

0.30%

-0.18%

-0.03%

0.96%

-1.15%
-2.45%

-2.24%

-0.93%

-2.37%

-0.49%

-0.74%

-0.52%

-0.85%

-0.81%

-0.44%

-0.33%

-0.40%

-1.65%

-1.55%

-0.58%
-1.23%

-1.37%

-1.81%

-3.13%

-0.36%

0.01%

0.33%

1.23%

2.35%

-1.55%
-2.46%

-1.78%

-1.34%

-2.03%

-0.31%

-0.51%

-0.73%

-1.18%

-2.15%

-0.83%

-0.38%

-0.34%

-0.58%

-0.48%

-0.32%
-0.93%

-1.16%

-1.64%

-2.15%

-0.48%

-0.05%

0.221

-0.025

0.386

-0.591
-2.148

-2.178

-1.728

-1.839

-0.951

-1.102

-0.852

-0.796

-0.908

-0.070

-0.031

-0.078

-0.247

-0.226

-0.575
-1.285

-2.136

-1.425

-1.962

0.230

0.267

-0.046

-0.013

0.226

-0.774
-1.527

-1.309

-0.917

-1.148

-0.659

-0.579

-0.410

-0.441

-0.603

-0.096

-0.084

-0.168

-0.363

-0.329

-0.295
-0.706

-1.043

-0.965

-1.032

-0.133

0.005

0.072

0.181

0.298

-0.819
-0.912

-0.757

-0.630

-0.923

-0.223

-0.305

-0.367

-0.432

-0.594

-0.098

-0.072

-0.051

-0.141

-0.125

-0.122
-0.289

-0.524

-0.580

-0.686

-0.146

-0.013
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y I Rilt5 BT BHRALE

GF SECURITIES
BRATAER & gk F T

0.16% -0.01% 0.14% 0.177 -0.003 0.041

(N=10)
BRRAB LR R T
0.75%  0.20%  0.58%  0.394 0.081 0.163
(N=15)
BRAAA b bk B
0.71%  0.39% 0.76%  0.459 0.216 0.216
(N=20)
BRI AR ENER T -1.62% -1.80% -1.45% -1.935 -1.365 -0.703
BRI A TR T
-1.60% -2.34% -1.66% -2.319 -1.782  -1.109
(N=5)
BRI TIER T
-3.20% -2.40% -2.63% -2.190 -1.706  -1.302
(N=10)
BRI A TR T
-2.08% -3.46% -3.14% -2.410 -1.899 -1.250
(N=15)
ARARETIERT
-2.87% -3.18% -4.13% -2.225 -2.024 -1.434
(N=20)
BRA AN KR E T -0.77% -0.45% -0.38% -0.850 -0.436 -0.260
BT AR ERT
-1.12%  -0.69% -1.10% -1.514 -0.954  -0.677
(N=5)
BRTARBTIERER T
-1.10% -0.96% -1.78%  -1.433 -0.822 -0.708
(N=10)
BT AR ERT
-1.71%  -1.35% -1.36%  -1.605 -1.079  -0.846
(N=15)
BRI KR T
-1.39% -2.28% -2.59% -1.848 -1.295 -1.077
(N=20)
Aakdh b E T -0.44% -043% -0.22% -0.204 -0.122  -0.042
HRERFEAN G LB F -0.79% -0.47% -1.45% -0.262 -0.178 -0.187
BRAAA LA T -3.12%  -3.98% -3.70% -2.026 -1.822  -1.165
BRI L E T -0.93% -1.95% -3.08% -0.732 -0.696 -0.739
BhA Ll B EF 1.04% 0.31% 0.81% 0.289 0.069 0.201
BAEANE AT -0.30% -0.99% -0.37% -0.126 -0.218 -0.056

A e EERASEL -259% -3.00% -3.77% -2.385 -1.465 -1.203
B ENT & AR TR -4.36% -6.85% -4.15% -2.438 -2.188 -1.212
FAERR: RBAE, T EIEARREFR TS

Fu
3

RAIREE, ZIMMHE EFWIRIERTHIRTER
33/71



=4 -
I Rt SRR BLEALE
% 19: @A K ET IC/RankIC p:%-¥4E 500
IC p& RankIC p &
B F 4 4 #al R A ) A A
5 X 10 X 20 X 5 X 10 X 20 K
AEkdh bk B F 50.45% 48.83% 49.36% 54.75% 46.89% 50.33%

Akl bk F
(Nes) 49.14% 49.22% 53.06% 50.20% 46.58% 48.61%
AEkdh bk B F
50.86% 53.30% 50.16% 47.85% 47.62% 45.71%
(N=10)
Akl bk B
53.08% 49.82% 50.49% 49.49% 50.56% 49.58%
(N=15)
Hak Akl bR RF
49.74% 48.40% 52.17% 50.21% 48.48% 50.75%
(N=20)
HERAFEAN LR AT 48.93% 46.59% 49.93% 47.08% 47.87% 48.82%
AR FEAN L IR E T
(Nes) 50.02% 53.14% 51.52% 46.53% 52.33% 56.78%
B R RN E IR BT
47.13% 45.62% 49.41% 45.19% 44.54% 49.96%
(N=10)
HERRFEA L IR AT
51.42% 47.22% 49.68% 52.19% 48.42% 50.29%
(N=15)
FRREFEN b IR EF
50.72% 50.18% 51.84% 48.51% 53.05% 53.46%
(N=20)
A AR TALERE T 53.46% 56.52% 49.56% 57.22% 50.80% 54.09%
BRAAFENEETF
(Nes) 61.28% 56.77% 52.75% 57.00% 52.22% 59.09%
RAERATIERTF
55.81% 53.78% 56.74% 59.97% 55.30% 60.47%
(N=10)
BRARMENER T
57.12% 54.92% 56.15% 59.27% 55.30% 56.57%
(N=15)
RRARB TR E T
55.95% 56.63% 58.17% 59.95% 53.75% 61.29%
(N=20)
BRAAFHKEET 58.41% 54.00% 51.43% 58.63% 52.86% 54.17%
BRARBIE KRR T
(Nes) 60.74% 59.90% 59.52% 58.96% 54.92% 56.68%
ARG R ER T
62.32% 55.64% 61.04% 59.51% 59.26% 57.97%
(N=10)
AT K EE T
58.96% 57.96% 62.09% 58.73% 58.82% 53.82%
(N=15)
ARG KR H T
58.45% 63.94% 61.35% 63.18% 60.13% 54.47%
(N=20)
AR b kg BT 48.77% 50.17% 48.89% 52.63% 49.94% 52.50%
R4 R bk F
(Nes) 51.27% 51.77% 54.49% 52.84% 50.98% 54.55%
RN, ZIMNE HEWRERT R RAR
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GF SECURITIES

EMTIE|EWREER

BRA Lk bl R
(N=10)
BRAF Il bR AT
(N=15)

AR B gk BT
(N=20)
ARAk hF WA T
ARA S EHEF (N=5)
AR WA T
(N=10)

BRA LB FIE T
(N=15)

Bk Ak LA T
(N=20)

R b Ig R E T

ARER & gk BT

(N=5)
BRARER b bk B
(N=10)

R &gk B
(N=15)

AR AR b e ik B T
(N=20)

BT FEN G IR E T
NG b i
(N=5)

BT FEN G IR E T
(N=10)
NG b i
(N=15)

BRI EN & Ik E T
(N=20)

AR EAB LA T
BRFFEAFLE T (N=5)
BT FEATE F
(N=10)

AR EANFULE F
(N=15)

AR FE AL A F
(N=20)

T b k3 ik
FAH b g ik B 7
(N=5)

mm

%

L
B

52.87%

49.62%

53.81%

53.19%
60.81%

64.76%

61.28%

61.74%

54.68%

58.21%

54.62%

57.54%

56.84%

52.85%

51.62%

52.77%

51.93%

56.45%

52.82%
58.24%

58.03%

58.72%

57.33%

51.80%

53.51%

50.49%

51.46%

51.52%

54.30%
57.77%

59.62%

56.00%

55.63%

56.43%

54.44%

52.84%

56.39%

55.93%

45.99%

47.19%

52.90%

54.62%

53.14%

56.18%
57.63%

57.66%

55.73%

57.11%

52.03%

53.96%

50.71%

50.13%

54.32%

54.86%
51.93%

56.88%

50.87%

56.80%

55.83%

50.77%

56.50%

53.03%

54.28%

48.82%

49.71%

50.52%

53.04%

49.60%

50.26%
52.64%

54.01%

58.62%

54.07%

53.16%

51.93%

53.11% 49.45% 49.50%

50.06% 48.66% 52.45%

50.99% 49.34% 56.62%

52.25%
64.17%

51.56%
56.61%

48.76%
52.12%

62.10% 57.04% 58.52%

60.57% 54.61% 57.87%

64.17% 57.68% 54.27%

56.23% 52.37% 51.56%

57.47% 55.15% 50.75%

54.41% 51.25% 56.58%

54.08% 54.08% 50.93%

54.32% 59.59% 52.54%

52.78% 47.83% 50.48%

48.01% 52.09% 53.85%

49.30% 53.12% 48.87%

53.71% 52.65% 52.18%

51.96% 51.24% 54.51%

52.78%
56.59%

53.39%
58.71%

50.15%
50.55%

60.77% 58.75% 53.12%

61.13% 54.59% 54.45%

60.07% 57.18% 49.01%

49.34% 53.41% 53.55%

51.28% 44.85% 69.10%
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GF SECURITIES

EMTIE|EWREER

ERAAEH L ik F T
47.05% 50.40% 49.73% 51.41% 55.15% 53.31%
(N=10)
ERAAH i BT
53.99% 51.12% 52.30% 54.83% 49.02% 53.51%
(N=15)
BRI b ik B T
51.96% 52.57% 52.26% 49.79% 51.64% 64.07%
(N=20)
BRARFEERF 62.96% 63.21% 57.01% 64.65% 61.36% 58.99%
B ARENEE T
(N25) 63.42% 65.68% 55.28% 61.79% 61.41% 59.45%
TR TALRRAF
62.16% 62.76% 64.44% 66.91% 61.04% 66.91%
(N=10)
BARFETIERF
66.10% 62.13% 64.29% 65.79% 64.97% 56.32%
(N=15)
BRRAR TR EF
60.99% 62.18% 67.00% 60.63% 65.19% 58.14%
(N=20)
BRI RER T 54.42% 54.03% 53.01% 55.70% 55.15% 51.33%
PR ARPEKRERF
(Ne5) 57.02% 58.41% 58.45% 57.66% 61.59% 66.58%
BRRATIEKERTF
57.72% 59.73% 63.19% 62.01% 60.59% 56.06%
(N=10)
PR ARPEKRERF
58.35% 60.98% 60.64% 56.96% 57.51% 57.31%
(N=15)
BERFEKER T
61.22% 57.96% 63.48% 62.38% 62.05% 61.31%
(N=20)
HakAEl b B F 52.67% 54.80% 50.55% 47.25% 56.51% 47.95%
HEEREAN G LB F 51.49% 50.35% 52.59% 51.10% 54.45% 61.29%
BB B E T 60.42% 59.49% 65.17% 58.90% 62.59% 51.39%
BRAAE b E T 53.22% 57.95% 59.86% 52.72% 53.35% 58.49%
BEAEd EIEF 52.99% 49.00% 48.72% 53.90% 51.27% 56.39%
BERFEN G E T 49.47% 48.76% 45.05% 50.41% 51.64% 67.73%

AL HEERAREIL  64.78% 60.67% 64.59% 62.65% 61.83% 55.49%
R ENH b BRI 64.95% 65.98% 65.98% 67.89% 64.92% 59.56%
BAERR: REAHL, T AAER LR T
B A& BT ICHFIARTUA H, BRTakAE R F £ +IiE50058 B 1 691k 5 Fon)

Be M ARB A T HA TR S, HPICERINE A RBE A TR BENERT. mi’ﬁi
b FLBARZE T, BTEARLBTERFLE T i ARR & LE 5
Nﬁ%@%&Aﬁ&%%mﬁﬁoﬁﬁmﬁﬁ&ﬁ%@%kn@m,fﬂwﬁﬁ@
GWHEFRa AR b ERARTRAET. BT EAR LR TRIULE T 69=0 4
R 2 Fa LD F R AT, TR /\%ﬁ 4&$l%éﬁ MR E . RAER
THES TR S RAT AR, BRARE & B T A RAY Rk & T RAFE
AR FHLE .

AREE MR, ERIREBALFAEWETFEIC. 2 E5%. $ kAt AER %A

R, ZINE
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GF SECURITIES

cMIRE|EHREETE

BT @ e WA RAT AR R T, RN, TR 5FERAAT @R T,
B 16: ¥iE 500 BARH & AT A5 XA

B 17: ¥4E500 AR &LEA-FA244-10 XRiAL

1.6
1.4
1.2
1.0 r
0.8
0.6
0.4
0.2
0.0

Q1

Q2 Q3 Q4 Q5

Q2 Q3 Q4 Q5

Q1

HAE KRR RIRAHL, T RAEALBHR F o

HAERR: RIAHL, T RAEALBHR TS

A 18: iE500 RRAAM &LEFAEM-20RAC

1.4
1.2

1
0.8
0.6
0.4
0.2

0

Q1 Q2 Q3 Q4 Qb

HABRR: REAHE, LIRS LR T S

VA HEB001E A ik IR 89 R AR & L T4 E kAT, AR R e
Ao KRR RS, S RO HILT, F Akt T8 atie) 2%

&

HARRF, BRARH & A TaICIAG A f4E, BPR-FAEAR DR, RE
Aok — BT Wl s RILAST . & B FHICKRIL. % =3t Rk RIE B F o4kl
R ER NG, MAERCEIGE K, BART & LE T ICHALAEA Pt
. RBGBFEKERG, EERCRE LG mm b,

R, ZINE
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= I &ilA SRR RURAEH

GF SECURITIES

% 20: PIE500 BRARH &b E T EARG AN

. % ZRBER % SARst R AR %
AT 554
BF IC3#E  ICHF k.14 VERA &R 1k 18 &R
A% HFE
L&, 1% IZE L &1 g B
5% -3.39% 64.95%  557% 0.93 15.13% 4.84% 0.70 1457%  32.47%

AR & LE T 10K -3.69%  65.98% 5.43% 0.91 16.25% 3.54% 0.62 15.13%  26.25%
20k -4.15%  65.98% 6.08% 0.96 13.89% 2.90% 0.53 16.52%  21.46%

BB RR: RAA, JRIEAARIR

% 21: PIES00 BARHR EWET-5 BAC-BRE5FE IC RN

St X 9] IC #{& IC 47t £ IC &KL IC & AMa IC Bitfd IC &
2016 -2.91% 0.08 14.04% -21.78% -139.80% 66.67%
2017 -3.04% 0.10 15.61% -24.78% -148.96% 63.27%
2018 -4.67% 0.09 15.17% -27.39% -228.76% 79.59%
2019 -2.72% 0.09 15.97% -27.45% -130.57% 64.58%
2020 -1.93% 0.09 19.50% -24.36% -94.74% 63.27%
2021 -1.60% 0.09 19.07% -26.41% -78.17% 55.10%
2022 -6.30% 0.15 28.56% -30.79% -302.59% 68.75%
2023 -3.97% 0.09 8.80% -25.93% -190.70% 58.33%
ALL -3.39% 0.10 28.56% -30.79% -1314.29% 64.95%

BBRA: KM, | RIEER IR s

# 22: PIES00 BRARM ELEF-10 BAS-EKREHFE IC KA

%t X iH) IC #{& IC A7 A2£ IC & KAE IC & AMa IC Rit{a IC &
2016 -3.69% 0.10 13.60% -22.26% -88.47% 66.67%
2017 -3.66% 0.08 13.64% -23.41% -91.59% 68.00%
2018 -5.52% 0.10 19.48% -19.97% -132.49% 75.00%
2019 -1.34% 0.08 18.96% -17.30% -32.10% 62.50%
2020 -2.67% 0.07 14.87% -16.45% -66.76% 72.00%
2021 -0.77% 0.07 13.36% -9.63% -18.59% 66.67%
2022 -8.05% 0.15 17.90% -34.78% -193.22% 70.83%
2023 -3.85% 0.13 12.84% -29.91% -92.37% 45.83%
ALL -3.69% 0.10 19.48% -34.78% -715.58% 65.98%

BB RR: RAAE, JAIEAR BT

RAIREE, ZIMMHE EFWIRIERTHIRTER
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GF SECURITIES

% 23: PIES00 AR ELET-20 BAC-EKRELSFE IC KA

%iit X 1) IC #1& IC 4 £ IC & XAE IC & /IMA IC BitHa IC g%
2016 -3.84% 0.11 13.25% -21.09% -46.08% 66.67%
2017 -3.94% 0.07 4.24% -15.72% -51.26% 61.54%
2018 -4.78% 0.11 21.74% -21.14% -57.31% 66.67%
2019 -0.90% 0.06 15.88% -7.93% -10.76% 75.00%
2020 -3.50% 0.04 4.26% 7.21% -42.05% 75.00%
2021 -1.09% 0.06 8.97% -9.02% -13.06% 58.33%
2022 -10.00% 0.17 19.24% -35.72% -119.95% 75.00%
2023 -5.14% 0.16 15.41% -37.04% -61.71% 50.00%
ALL -4.15% 0.11 21.74% -37.04% -402.18% 65.98%

HAERIR: RIFHEL, T EAEF LR F

B 19: ¥4E500 BRARM EILEF-TR 5 X-IC/4E5 IC BiHEAS

AR E T CEeEH: 5R) —— FiIC (F34)

IR REAR, JRIEALRFR TS

B 20: PiE500 RRAARHM EILEF-TR 10 X-IC/E5 IC Bita£

— 5T E T GEe AN 105D FIC ()
30% 1
20% 0
1
10% >
0% 3
-10% 4
5
-20% -
6
-30% 7
-40% 8

o N N N > > N N
S » S M n N N e
& a® & o qusu w\sa q;v(’ q,}p
S . T LT T S
HAERB: REAE, T KIEFERARF O
AR, ZBNE HEWRERT R RAR
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= 4 -
| Rt ST SR ALE
A 21: 4E 500 skAAH EEF-FR 20 X-IC/E5 IC BitaA %

— 5T E T GEE AN 205D BAtIC ()
30% - a1
20% 8-5
10% 05
1
0% 15
10% 2
25
20% 3
-30% :3-5
40% L b 45
M Y N ) ) ) ) M
"\Sh "\D "\’Q '\’Q '\9 ’\9 '\Sb '\9
S N S S S S S S
& Q & > & " e o
® Q® ® P D P > Dy

HAERR: RIFHE, T RAEF LR F

& 24 BERKBEWET-2 Zx4R%L % kAnsd b4E 500 4K %B-5 B AC-#HRE 5 FEAN

2016  -4.63% -2.60% -2.60% 9.14% 14.14%  0.02 6.40% 6.40%  10.07% 6.59% 0.17
2017  -1.73% 3.31% 0.62% 9.86% 7.26% 0.25 -1.32% 5.00% 5.39% 6.43% -0.01
2018 -33.69% 2.60% 3.24% 10.72% 10.45% 1.34 1.27% 6.34% 7.60% 4.61% 1.49
2019  35.66% 4.15% 7.52% 9.67% 6.40%  -0.87 2.42% 8.91% 7.55% 8.28% -1.11

2020 15.80% -4.57% 2.61% 11.31%  9.27% -0.78 -5.95% 243%  15.40% 14.57% -0.90
2021  25.58% 10.99% 13.89%  11.71% 12.93% -0.13 10.70% 13.39%  9.78% 9.81% -0.16
2022 -5.47% 34.50% 53.18% 12.13% 7.83% 2.27 14.00%  29.27%  8.31% 4.83% 1.56
2023 2.67% -0.93% 51.76% 11.30% 7.70%  -0.10 11.29%  43.86% 13.04% 10.31% 1.07
ALL 2.95% 5.57% 51.76%  10.74% 15.13%  0.93 4.84% 43.86% 10.09% 14.57% 0.70

IR RIAI, T RAER KA F 3

R, ZIMHE TBF W RIER T R 3 E A
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= I &ilA SRR RURAEH

GF SECURITIES

& 25: BAAF LA T-% T3t Rkl £ LAastPiE 500 35K %-10 B AL-BARES>FEEN

%%k % stk Rk % -#4E 500 K%
%it SR SFHE Rt 46 Rk & =Y 4 Rt 46 RK 15 &
RiE k@ HE-E S KHEE AZHE w# kE KHEE KHEE KkHE @R e
2016  -6.77% -0.11% -0.11%  857% 12.13% 010  -1.98% -1.98%  9.64% 11.98%  -0.17
2017  -2.95% 0.26% 0.15%  10.16% 7.08%  0.08  -2.96% -4.88%  5.38% 7.00%  -0.12
2018 -33.42%  2.17% 2.32%  11.12% 9.43%  1.31 1.74% -3.22%  7.86% 3.94% 151

2019  30.28% -0.04% 2.28% 9.80% 8.83% -1.02 -0.57% -3.78% 7.75%  9.91% -1.25
2020 16.02% -4.37% -219%  11.52% 8.11% -0.76 -5.62% -9.19% 15.15% 13.22% -0.89
2021  28.09% 13.96% 11.46% 11.50% 11.57%  0.02 13.01% 2.63% 9.80% 10.58% -0.03
2022  -5.15% 34.38% 49.78% 12.01% 6.95% 2.27 14.29% 17.29% 8.40%  5.63% 1.57
2023 2.85% 0.27% 50.18% 11.53% 6.88% -0.03 11.47% 30.75% 15.77% 8.92% 0.95
ALL 2.26% 5.43% 50.18% 10.78% 16.25% 0.91 3.54% 30.75% 10.52% 15.13% 0.62
BIRB: REAIL, | KAEFRBARR T

& 26 BARBEIET-3 2t Rl kAt FiE 500 KK %-20 B ALS-ERE £ EAA
%%k % xR R % k- 4E 500 R %

sit  FE ey 4 Rt ESTEE T S5 A £ Rt e RK A&
Rl kHE KEE kEE KFHE O m# wE k#EE KSR kzE OR b
2016 -3.45% 4.48% 4.48% 8.88% 9.72% 0.27 -1.46% -1.46% 9.05% 9.88% -0.15
2017 -1.83% 2.16% 6.74% 9.86% 6.41% 0.19 -0.95% -2.39% 5.11% 5.00% 0.01
2018 -29.54% 10.24% 17.67% 9.72% 6.73% 1.63 8.01% 5.43% 6.41% 4.71% 1.81
2019 28.87% -3.13% 14.00% 8.33% 8.68% -1.13 -1.91% 3.41% 6.72% 7.70% -1.28
2020 13.81% -3.76% 9.71% 10.80%  8.09% -0.75 -7.49% -4.34%  14.55% 13.77% -0.96
2021 17.95% 7.17% 17.58% 10.55% 10.22% -0.34 4.15% -0.37% 8.98% 10.22% -0.56
2022 -6.88% 32.68% 56.00% 10.51% 6.47% 2.21 12.27% 11.86% 7.24% 5.23% 1.48
2023 2.86% 0.98% 57.54% 11.40% 7.01% 0.02 11.41% 24.62% 15.63% 12.08% 1.02
ALL 1.75% 6.08% 57.54% 9.94% 13.89% 0.96 2.90% 24.62% 9.87% 16.52% 0.53
A RIR: RIAHL, AR R T S

T
Gy

RAIREE, ZIMMHE EFWIRIERTHIRTER
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GF SECURITIES

cMIRE|EHREETE

B 22: ¥iE500 BALAM LA F-S5RAL-S TR%
BEA Y

B 23: #BAAREWEF-5XRFEL-S-FiES008 %
HlEA

T () —— F A
— F A — 3 EHA
18 5%
1.6 4%
14 U3%
12 1 2%
1 1%
0.8 0%
06 -1%
0.4 -2%
0.2 -3%
0 4%
'\'\ '\\ ’\'\ '\'\ '\N '\I\ "\)\I ’\I\
W e n % w W e e
S A S A
O R M

TSR () — R

— b
18 8%
16 6%
I 4%

1 2%
0.8 0%
0 2%
02 4%
1] 6%
,\:\'\ N :\'\ N :\'\ N :\'\ )\:\'\ '\:\'\ '\\'\ N :\'\
&S S S oS S WS S

g " K s’
S P A L
S S . R S . .

HAER R RIRAHL, T RAERR AR F o

B 24: ¥iE500 BELAF EWEF-10RAL-2RE
w4 & Y

FAERR: REAHE, T RIEFLERF S

B 25: BAABELETF-10KAE-%-FiE500%
B8 A B

AT (i) — % A

—— A —— 3R
4%
3%
2%
1%
0%
-1%
-2%
-3%
-4 %

— AT B () — % A A

—— A

16
14
12
1 W
0g A
06
0.4
02

N o
£ S F P

BAERR: REAHL, T AAER KSR F

HARRR: REAHE, JHAEF LR TS

R, ZINE
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=z I zilH SR BURALE

GF SECURITIES

B 26: PiE500 @A &EF-20RAL-% B 27: @AAH LA TF-20K 845 -FiES00R %415

o L2 b A%
R () —— 2 ST (Fip) ——F HEM TS
—— E kil EX-F 21 BB
]E 16 4 8%
14 14 6%
12 1.2 4%
1 ! 2%
0.8 0.8
0.6 0.6 U;‘o.
0.4 04 | H 2%
o 02 | 1 4%
_ oL 1 5%
(ﬁq \J\ J§ mg\ ¥¢\ QO 'fé \ﬁ\ Qé
o o o oy o oy oy
ﬁ? @ Gﬁg §$? {\» {9» 6t}- dﬂ: dﬁ
s = = | b £ i~ P
SRR RIRAIL, T EIERRRAR TS FAERR: RBARE, TEIERZLEFR TS
& 27: FiE500 BASMERETF5 RAC-SFERTFE
it R #a & XAE BME AR E At
2016 44.88% 70.15% 20.59% 0.10 10949.50%
2017 37.85% 53.54% 21.34% 0.06 9235.82%
2018 36.80% 53.73% 19.40% 0.07 8941.65%
2019 39.32% 76.59% 16.67% 0.19 9593.32%
2020 31.54% 60.44% 14.64% 0.12 7663.29%
2021 18.15% 48.97% 17.52% 0.07 4411.38%
2022 24.76% 41.77% 13.24% 0.06 5991.55%
2023 25.28% 39.58% 17.64% 0.05 6115.72%
ALL 32.47% 76.59% 13.24% 0.13 62902.23%
A RR: RBARE, TEIERRREFR TS
A 28: P4E 500 BEARBMEILEF-10 RiAL->FERTFF
%3t R #a R KAE RME AhE 2t
2016 40.62% 64.18% 16.18% 0.12 9910.92%
2017 32.53% 45.71% 15.71% 0.05 7937.99%
2018 29.82% 44.93% 16.42% 0.06 7247.35%
2019 30.68% 41.88% 13.27% 0.16 7486.41%
2020 23.88% 51.94% 15.44% 0.10 5803.75%
2021 13.70% 35.51% 12.75% 0.06 3330.05%
2022 18.84% 36.46% 8.14% 0.06 4558.52%
2023 19.15% 37.18% 10.42% 0.05 4559.48%
ALL 26.25% 64.18% 8.14% 0.12 50834.47%
SRR RBAI, T EAEARBEARL P
ARG, ZIMNE SRR T S R AR
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! Rits ST SR ALE
%.29: PiE500 BARM EWEF-20 RiAL-FESRFER

it R g #h RKR{E RME EE Rt
2016 38.70% 67.16% 7.46% 0.13 9443.10%
2017 27.83% 43.48% 14.29% 0.05 6790.31%
2018 25.16% 42.65% 10.45% 0.06 6114.54%
2019 24.18% 41.84% 10.99% 0.12 5900.24%
2020 17.09% 51.09% 14.40% 0.08 4153.43%
2021 10.06% 31.35% 13.35% 0.05 2443.62%
2022 13.77% 39.11% 15.62% 0.05 3331.47%
2023 14.33% 31.25% 17.22% 0.05 3491.22%
ALL 21.46% 67.16% 7.46% 0.12 41667.93%

HABRR: RIAL, T RKIEFLRAT s
JEFAEB00m A PE IR T, BRARR L ILE TR RENER S, £5A. 10
R 20R 6B AT, BTICHMES A A-3.39%. -3.69%F2-4.15%, ICHEZH &
P55 4 64.95%. 65.98%4765.98%. B F £2021F 49 FUnIL & R INARXT4K5,
SR EICH 43 HA A TR B TN B A F 34 R A8320.02. A % kAR FIES00R %+ ,
REVRE B BT 69 R AR FK S F 5 5] 443.86%. 30.75%4224.62%.

(w) $4E 1000 ¥ BF£R

% 30: @FaAEET IC AA-F4E 1000

IC ¥4 IC-IR
B % A TR TR Eibl R TR TR
5X 10 X 20 X 5 X 10 X 20 X
Haksdd b RNF 012%  019%  0.13%  0.085  0.133  0.085
Hrak Ak bk R T
(N=5)
ArakA kil bk AT
(N=10)
Hrak Akl bk R T
(N=15)
FakA Rl bk AT
(N=20)
FRRTFEN & gk H T -0.19% 0.09% 0.25% -0.176 0.043 0.079
HRETEN G IR E T

0.06% 0.17% 0.53% 0.041 0.081 0.161

0.02% 0.13% 0.41% 0.014 0.089 0.157

-0.22% -0.33% -0.10%  -0.170 -0.184 -0.027

0.07% 0.26% 0.11% 0.062 0.143 0.046

0.28% 0.64% 0.39% 0.222 0.328 0.166

(N=5)
AR EAN L IR F T
-0.21% 0.11% -0.15% -0.214 0.068 -0.052
(N=10)
HERRFEA G IR E T
-0.15% 0.09% -0.20% -0.105 0.052 -0.061
(N=15)
HRRAFEN b IR E
0.53% 050% 0.11%  0.475 0.250 0.072
(N=20)
RN, ZIMNE BEVRIERTTR=ERA
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= I Rits SRMIIE| BURALE

GF SECURITIES

BARMENERF 1.42%  0.95%  0.42% 0.815 0.469 0.246
BRI TR A F
-1.19% -1.15% -1.23% -0.723 -0.868 -0.870
(N=5)
BRARFIERF
-2.10% -2.07% -2.33% -1.596 -1.371 -1.374
(N=10)
BRARFTERE F
-2.01% -258% -3.06% -2.226 -1.874 -1.890
(N=15)
BRAR AT AERT
-2.26% -270% -527% -2.636 -2.073  -1.795
(N=20)
BRARFE K ERT -0.71% -0.57% -0.35% -0.552 -0.374 -0.224
RRARFIEKERF
-1.55% -1.65% -1.36% -1.219 -1.103  -0.841
(N=5)
BARFEKERT
-1.81% -157% -2.44% -1.778 -1.807 -1.516
N=10)
BRARFIEKRER T
-2.34% -3.03% -2.44% -2.687 -1.770 -1.862
(N=15)
BRARTIEKERT
-2.48% -3.12% -2.79% -2.288 -2.027 -2.011
(N=20)
akA ok Bigik F 0.13%  -0.09% -0.06%  0.161 -0.042  -0.019
Bk b b gk B
-0.18% -0.39% -0.16% -0.207 -0.236  -0.046
(N=5)
B B H
-0.24% -0.20% -0.06% -0.201 -0.124  -0.019
(N=10)
Bk b btk B
0.21% 0.22% -0.05% 0.154 0.116 -0.021
(N=15)
AR Brkdgi BT
-0.21% -0.23% -0.42% -0.183 -0.097 -0.145
(N=20)
B A b 3Tk B -0.29% 0.36% -0.19% -0.329 0.218 -0.100
B B Ig iR R T
-0.65% -1.18% -1.05% -0.929 -1.128 -0.544
(N=5)
BRAAA b HIg iR R T
-1.53% -156% -2.19% -1.692 -1.476 -1.330
(N=10)
BRAAH B IR R T
-1.52% -1.89% -2.71%  -1.483  -1.713  -1.779
(N=15)
FRAAA b IgiE R T
-2.63% -3.13% -4.70% -2.939 -2.732 -1.713
(N=20)
BRI FE b Pk B 0.07%  0.00% -0.10%  0.047 -0.001  -0.032
R FEN G g iR F T
0.07% 0.20% -0.15%  0.056 0.120  -0.087
(N=5)
BEAFEA L IR R T
0.18%  0.32% -0.42%  0.099 0.122 -0.167
(N=10)
R FE NG gk B F
-0.03% -0.12% -0.42% -0.018 -0.068 -0.155
(N=15)
AR, ZBNE HEWRERT R RAR
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GF SECURITIES

BERFE AL P B
-0.04% -0.21% -0.61% -0.050 -0.155 -0.305
(N=20)
BRI FENFLE F -0.25% 0.13% 0.08% -0.259 0.085 0.051
B FEAFLEF (N=5) -0.95% -0.06% -0.46% -0.765 -0.040 -0.226
BRRFEAFULEF
-0.72% -0.11% -0.45% -0.392 -0.054 -0.162
(N=10)
AR FENTLE F
-1.72% -1.18%  -1.98% -1.087 -0.753 -0.690
(N=15)
BRRFEAFULEF
D) -1.13% -2.31% -1.84% -1.377 -0.821 -0.724

GRPAER b kg ik B 0.89% 0.13% -0.23%  0.505 0.046 -0.078

BRPRA b IR BT
g 1.02% 054% 036% 0746  0.303  0.208

(N=5)
BRI b IgiR BT
1.38% 0.68%  1.11% 0.834 0.385 0.332
(N=10)
BRRAA b g iR R T
1.02% 0.65% 0.79%  0.696 0.493 0.387
(N=15)
BRI b IgiR F T
1.22%  0.90%  1.81% 1.112 0.684 0.366
(N=20)
BRARTAERE T -1.04% -1.11% -1.44% -1.256 -0.856  -0.607
B ARENEREF
1.71% -237%  -1.79%  -1.661  -1.202  -1.273
(N=5)
B AR EEE T
-2.05% -2.83% -3.62% -2.225 -1.644 -1.575
(N=10)
PR ARFEERF
-2.91% -2.99% -3.01% -2.069 -2.144  -1.642
(N=15)
BRARTAER T
-3.27% -3.30% -3.45% -2.558 -2.347 -1.848
(N=20)
PR AR KERT -0.62% -0.46% -0.30% -0.559 -0.404 -0.164
BRI RER T
-1.83% -1.26% -1.59% -1.196 -1.041 -0.892
(N=5)
A ATIERER T
227% -2.00% -1.63% -1.541 -1.698  -1.497
(N=10)
AR RERT
-2.28% -2.26% -2.98% -2.128 -1.844  -1.547
(N=15)
BERFEKERT
-3.28% -3.05% -2.65% -2.254 -2.359 -1.561
(N=20)
ek A ol b AT -0.11% 0.02% -0.09% -0.090 0.022 -0.028
R FEN L LB F -0.48% -0.68% -0.63% -0.460 -0.313  -0.310
BRAAER b b T -3.28%  -4.22%  -4.42% -2.947 -2.167 -1.626
RS LA F 0.19% -0.05% 0.03% 0.071 -0.013 0.006
kA BT -0.16% -0.21% -0.05% -0.158 -0.168  -0.020
BRAEANE AT -0.06% -0.22% -0.58% -0.064 -0.110  -0.265
RN, ZIMNE BELRIERTTN R RER

46 /71



iy I Rils SR TIE| BB ALE
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AR LERAREIL -1.49% -2.20% -1.92% -1.778 -1.402  -0.930
BRFENREBEAPTL 555% -7.36% -7.95% -2.275 -2.231  -2.071

BB RR: RAAHEL, JRIEAR B b

% 31: @A L EF RankIC &£IL-¥iE 1000

RankIC 344& RankIC-IR
B ¥4 AR om om o Homl Hom) Homl
5% 10 X 20 K 5% 10 & 20 R
Hak A b eigik BT 0.09% 0.12% 0.20%  0.077 0.089 0.080

Rk ARl b kdgag BT
0.05% 0.14% 0.25%  0.024 0.082 0.186
(N=5)
HakhEd bR RF
0.02% 0.13% 0.39%  0.012 0.087 0.097
(N=10)
Hak Akl bR B
-0.13% -0.20% -0.05% -0.184 -0.155 -0.029
(N=15)
HRk A hkigiR BT
0.05%  0.19% 0.08%  0.049 0.148 0.041
(N=20)
FRRTFEN b gk F T -0.19% 0.09%  0.24%  -0.175 0.059 0.054
HRETFEA & gk BT
0.22% 057% 0.38%  0.214 0.304 0.193
(N=5)
HRETCFEAN b hgik BT
-0.25% 0.06% -0.14% -0.124 0.058  -0.032
(N=10)
HRETFEA G gk BT
-0.21% 0.08% -0.19% -0.085 0.034  -0.057
(N=15)
FERRFEAN bR E T
0.46%  0.48% 0.16%  0.318 0.299 0.074
(N=20)
BRARFENEREF 0.67%  1.02%  0.46% 0.996 0.552 0.165
BARTEERT
-0.96% -1.26% -1.70% -0.937 -0.820 -0.850
(N=5)
BARTENERT
-1.80% -1.76% -3.40% -1.698 -1.167  -1.658
(N=10)
BARTEERT
-1.61% -2.67% -3.25%  -1.145 -1.249  -1.152
(N=15)
REARBEERF
-2.79% -3.41% -4.68% -1.804 -2.104  -2.498
(N=20)
BRARFIERERE T -0.41% -0.54% -0.41% -0.402 -0.298 -0.212
BARFEKERT
1.72%  -1.82%  -1.49%  -1.920 -0.608  -0.650
(N=5)
BRARFIERERE T
-152% -1.63% -2.77% -2.243 -1.300 -1.193
(N=10)
RRARBIERER T
-2.43% -2.78% -2.83% -1.765 -1.340  -1.069
(N=15)
AR, ZBNE BELRIERTTN R RER
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GF SECURITIES

BRARFIEKERT
-2.82% -3.06% -2.68% -2.497 -1523 -1.789
(N=20)
BhA i BkIgiR H 0.25% -0.08% -0.04%  0.092 -0.032  -0.014
B3 b b gak B
-0.16% -0.32% -0.15% -0.175 -0.170 -0.067
(N=5)
B bigie BT
-0.30% -0.14% -0.04% -0.159  -0.088  -0.013
(N=10)
B B bdgiR R
0.12%  0.23% -0.04%  0.117 0.063  -0.012
(N=15)
RRA-E Bk B
-0.17% -017% -0.26%  -0.193  -0.083  -0.132
(N=20)
B A b 3k B -0.21% 0.34% -0.18% -0.301 0.259 -0.117
BRAAE B IR
-0.74% -0.87% -1.13% -0.546 -0.763  -0.388
(N=5)
BRAAA b H3g iR R T
-1.19% -1.81% -1.67% -1.397 -1.849 -1524
(N=10)
BRI L g BT
-1.09% -1.83% -1.79% -1.560 -1.436 -1.751
(N=15)
BRAARH L gk B T
-1.98% -1.28% -3.36% -3.093 -2506 -2.168
(N=20)
AR FEAN b HIg R T 0.06%  0.00% -0.06%  0.051 -0.001 -0.026
BRI FEA L IR E T
0.05% 0.16% -0.23%  0.055 0.148  -0.064
(N=5)
BERFEN G IR EF
0.11%  0.33%  -0.46%  0.117 0.187 -0.171
(N=10)
BRFFEA b IR E F
-0.02% -0.10% -0.36% -0.017 -0.057 -0.198
(N=15)
BERAFEAN G IR R T
-0.06% -0.27% -0.66% -0.058 -0.122  -0.226
(N=20)
BRI FE N A T -0.33% 0.11% 0.07% -0.236  0.080 0.031
FEAFEANFLAF (N=5) -0.85% -0.05% -0.52% -0.348 -0.043  -0.307
BRR EANBLE T
-0.52% -0.11% -0.32% -0.412  -0.049 -0.166
(N=10)
BRI FENFLE
-097% -150% -2.36% -0.979 -0.798  -0.624
(N=15)
FRA R A T
-1.60% -1.82% -2.52% -0.705 -1.085 -0.836
(N=20)
R A b ik R 0.41% 0.09% -0.19%  0.448 0.035 -0.075
BRRAA b HIgiE F T
1.02% 0.49% 0.46%  0.682 0.338 0.122
(N=5)
BRRAR LR R T
1.23%  0.68%  1.11% 0.465 0.210 0.244
(N=10)
AR, ZBNE HEWRERT R RAR
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GF SECURITIES

BRRAA b iR F T
0.99%  0.84% 0.63%  0.541 0.490 0.360
(N=15)
BRRAR LR R T
1.08%  0.95%  1.42%  0.530 0.739 0.358
(N=20)
BRARRALNERT -1.24% -0.83% -1.41% -1.306 -0.848  -0.382
AR IAEE T
1.71% -1.32%  -2.49%  -1.566  -1.153  -0.626
(N=5)
BAAFTAER T
-2.43% -251% -3.26% -1.611 -1.820 -1.527
(N=10)
BERRATNERTF
-2.28% -2.86% -457% -1.789 -1.798  -1.621
(N=15)
BARFETIERF
-254% -415% -3.23% -1.637 -1.455 -1.530
(N=20)
BREAPEKERF -0.40% -0.51% -0.21% -0.548 -0.373  -0.101
BRI K ERT
-1.04% -1.13% -1.65% -1.459 -0.969  -0.747
(N=5)
BREAPEKERF
-1.47%  -2.32%  -2.17%  -1.718  -1.430  -1.128
(N=10)
BRATIEKERTF
-256% -1.61% -2.36% -2.068 -1.488  -1.026
(N=15)
BREAPEKERF
-2.32% -3.23% -2.56% -1.875  -1.479  -1.197
(N=20)
Rk AE ol b -0.09% 0.03% -0.05% -0.100 0.018 -0.024
HERRFEAN L AT -0.38% -0.30% -0.55% -0.432 -0.335 -0.300
B E AT -3.54% -4.22% -4.03% -1.356 -1.498  -1.582
BRAAF AT 0.12% -0.05% 0.01% 0.075 -0.016  0.005
kA B E T -0.22% -0.27% -0.03% -0.156 -0.158  -0.022
BRAEALIEF -0.04% -0.18% -0.60% -0.039 -0.069 -0.279

Ak LA T -1.65% -1.90% -2.10% -1.780 -1.114  -0.970
R FENH b BRI AL 4.73% -5.35% -6.83% -1.965 -2.135 -1.444

BB R R, | RIEEE AR b

RAIREE, ZIMMHE EFWIRIERTHIRTER
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m Nz

GF SECURITIES

IR EHNREEE

% 32: @feAELEF IC/RankIC p%-¥4E 1000
IC g RankIC g%
B F £ 4k TR TR ) R Fam Fam
5% 10 & 20 & 5% 10 & 20 &
B A b Pk B 55.64% 48.27% 53.77% 55.31% 48.33% 53.79%
FRAAA b iR F T
(N25) 52.80% 59.45% 53.02% 54.09% 57.53% 54.73%
FRAAH LR R T
55.80% 60.69% 64.47% 59.65% 59.63% 64.87%
(N=10)
FRAAH b iR H T
59.15% 61.87% 65.91% 58.41% 60.28% 64.95%
(N=15)
BRI b 3k B
64.65% 64.18% 66.61% 64.85% 65.08% 67.29%
(N=20)
BRI EN G ik BT 48.41% 50.74% 50.79% 48.45% 48.99% 51.04%
R FEN G ik B F
(N25) 50.04% 51.01% 49.77% 51.26% 51.82% 49.23%
FRAFEN G LI T
52.42% 52.10% 50.64% 50.99% 51.24% 48.79%
(N=10)
BRRFEN G ik B F
50.71% 50.32% 53.50% 50.58% 48.47% 51.65%
(N=15)
R FE AL g T
51.41% 51.00% 54.48% 49.91% 50.91% 53.69%
(N=20)
BRAEANBULR F 49.65% 47.95% 47.17% 50.58% 45.60% 48.04%
B EANFLEF (N=5)  52.24% 48.32% 51.05% 51.80% 49.42% 52.50%
BRA LA T
52.94% 48.21% 49.00% 50.41% 53.26% 48.32%
(N=10)
BRI FE N A T
59.25% 58.57% 52.98% 58.25% 56.70% 55.04%
(N=15)
BRFE AL A F
60.57% 56.80% 57.56% 59.36% 57.79% 56.02%
(N=20)
BRRAR bk iz BT 50.87% 49.22% 50.92% 51.60% 51.26% 51.07%
BRI B b gk B F
(N=5) 51.23% 49.45% 49.71% 52.12% 50.81% 49.39%
BRAAE b b3k B
52.07% 52.27% 53.17% 52.64% 52.29% 54.38%
(N=10)
BRI A b gk B F
52.56% 50.66% 54.96% 54.24% 52.43% 54.08%
(N=15)
BRRAA b HIgiE F T
54.18% 52.95% 53.08% 55.45% 54.32% 55.29%
(N=20)
B AFENERF 51.83% 48.87% 50.05% 53.39% 50.99% 50.27%
AR TMERE T
(N25) 54.18% 51.98% 56.43% 54.62% 52.67% 57.29%

RAIREE, ZIMMHE
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iy I Rils AT BB ALE

GF SECURITIES
SRR ENEREF

5451% 56.58% 59.62% 54.23% 54.22% 57.69%

(N=10)
BRI ER T
56.42% 57.13% 62.24% 58.03% 58.09% 62.55%
(N=15)
AR AR TR T
58.58% 57.57% 61.96% 57.55% 59.27% 61.45%
(N=20)
TR RKERT 54.11% 54.02% 50.69% 55.46% 53.80% 50.75%
R ARBIERERT
(N=5) 57.62% 56.39% 58.13% 59.46% 59.02% 56.97%
BRI RE T
) 60.03% 61.81% 62.09% 61.74% 61.18% 63.78%
PR R KERT
63.83% 64.81% 64.97% 62.41% 64.43% 65.55%
(N=15)
BAAFIE KR ER T
(N=20) 65.04% 67.75% 68.47% 65.37% 68.34% 68.23%

HRRA L bR R T 49.37% 50.82% 51.81% 50.47% 49.60% 48.81%

Hakik b bR AT
49.66% 49.72% 52.30% 49.94% 51.11% 52.69%

(N=5)
HRk AR b kigik BT
50.22% 48.08% 49.22% 48.56% 47.69% 49.16%
(N=10)
Hrak Al b kg BT
50.27% 50.95% 50.11% 51.33% 50.32% 50.92%
(N=15)
ARk ARl bk BT
49.90% 51.53% 51.99% 50.95% 51.66% 50.81%
(N=20)
HEAFEANLHEERF  49.79% 50.71% 50.33% 50.59% 50.43% 51.70%
BRI EA b IgR E T
(N=5) 50.77% 51.64% 53.36% 50.01% 51.54% 51.11%
FERRFEAN &R E T
51.44% 51.27% 48.91% 51.85% 50.13% 49.82%
(N=10)
HRRTEA b IgR E T
50.50% 48.52% 50.59% 50.97% 49.67% 49.92%
(N=15)
HFERTFEN bR BT
52.72% 52.32% 51.91% 53.35% 53.14% 52.48%
(N=20)
BRAR AT AER T 47.73% 49.36% 47.35% 48.43% 4857% 51.10%
BRARFEMEE F
(Ne5) 49.71% 53.01% 5457% 52.21% 51.01% 52.36%
REARBEERF
45.98% A47.45% 54.62% 42.64% 47.51% 50.15%
(N=10)
BRASFREAER T
44.96% 48.18% 51.41% 46.28% 46.13% 53.05%
(N=15)
REARBFEERF
49.73% 53.69% 53.84% 50.51% 51.19% 53.62%
(N=20)
BARTIEKERT 53.19% 52.89% 52.06% 54.37% 55.11% 53.63%
AR, ZBNE BELRIERTTN R RER
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GF SECURITIES

EMTIE|EWREER

RARPIERERT
57.73% 59.42% 57.86% 60.24% 57.58% 56.76%

(N=5)
BRARTUE K EE T
62.76% 63.64% 63.15% 60.02% 61.44% 62.75%
(N=10)
BRARFIEKRER T
62.32% 65.04% 65.98% 61.25% 62.96% 65.80%
(N=15)
BRARFE K ERT
64.76% 67.20% 67.58% 65.39% 64.96% 68.09%
(N=20)
GhAEE b k3gik B F 49.10% 50.43% 48.93% 49.05% 50.74% 48.95%
B B bdgiR R
- 49.64% 52.79% 51.34% 50.18% 54.41% 50.47%
B Bigi BT
51.87% 51.13% 49.19% 50.84% 51.53% 48.11%
(N=10)
Bk B IgiR H
50.73% 50.03% 49.99% 49.78% 51.69% 50.35%
(N=15)
B Bk H
50.51% 49.58% 50.31% 50.98% 49.85% 48.73%
(N=20)
ARk LB T 51.72% 49.90% 49.99% 51.89% 49.37% 49.43%
HEERFEN G LA F 52.62% 52.35% 54.33% 53.18% 53.57% 55.38%
BRAAEN b b T 61.60% 64.43% 63.92% 64.47% 67.17% 66.21%
BRAAF LA T 50.83% 50.45% 52.00% 50.89% 50.90% 51.37%
BAh ek EE T 50.62% 49.49% 48.65% 50.29% 49.80% 50.44%
BRI L AT 49.91% 50.93% 56.17% 51.32% 52.03% 54.05%

FARHFT LA FIL  57.06% 57.75% 55.37% 57.54% 60.30% 57.20%
BAFEANFEBRAAFL  63.92% 6858% 63.92% 63.06% 67.68% 66.31%

AR RIAIL, S RAEALRARL T

B & BT ICHEFIEATT AR S, ARTak AL E T4 FiE2100058 B A 694k 5 Fon)
He H AR AT A FIES003 A FTIR &, P ICKIAR A £k 49H SkA R K5
BAF. AL TEKERF. AL LT LRALTILATF. BREAEZ M ETL
ﬁ%l%%%ﬁAﬁ$mﬁ%: ) B ik ok B F 4 LA 8 5 69 ICAE R . R IRICARAT
RHGEFHATEN, FRBTEATR LB TATLE TR ArAtfl b WE T
MLERAH Ei'iﬁvéz\éﬂiwﬂli&%o RIEEFMIE S TR, S kAt Eof Rk
PN B F 34T VA SRAFAR ARSI

BABENLE R, RIERT EAR b SREATE F a5 A b B F£IC,

174

% mR0E. B KA AR RS A BT F oy @i m MR ILBAT AR . FIEE, xE
HE o FERARAT MR,

R, ZINE

HEWRERT R RAR
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GF SECURITIES

B 28: F4E1000 @ARHM EWWE T EAA-SKALC B 29: ¥iE1000 @A &LE T EAL-10KAL

16 18 r

1.4 | 16 r

1oL 14 |

oL 1.2 b

08 | T

05 | 0o |

0.4 F 04 F

0.2 02 r

0 0

Q1 Q2 Q3 Q4 Q5 O Q? Q3 Q4 Q5

BBAR: RHAHE, T AIERLEAR T BB REPAH, T HER BT

A 30: PiE1000 @A &LEAFEAL-20R AL

16 -
1.4
1.2 r

1 .
0.8 r
06 r
04 r
0.2 r III
0
Qn Q2 Q3 Q4 Q5

HAERR: REAHE, T LIRS LR T S

B 31: FiE1000 BBEFEAM & BT AFLE T A4S B 32: F4E 1000 BT EANT & BLTRTILEFL

SRIAL #-10 RiAL
14 .
12 t
1 +
1 -
08
08 |
05 | 06
04 II 0.4 T
02
02
0 H 0 I
Q1 Q2 Q3 Q4 Q5 Q1 Q2 Q3 Q4 Q5
BIERR: REAI, T KAERRRAAR T B RR: R, [ KAEF LA T s
RARE, ZIMNE B SW ISR R AR
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= 4 -
| Rt ST BIRALH
B 33: JHE1000 BFEANR & BTRFLE T EAL-20RFL
1.2 ¢

1 -

0.8 r
06
0.4
02
: il
Q1 Q2 Q3 Q4 Q&

HARR: RIA, JRGERLRAR TS

VA P IE10004F 4 2 BIR 49 Bk A A3 b b B FAn ik T E A & ek AL E T o
IR, BARTFHLRARKELRCR G EEZAIRRE, L aram
& bo B TR AR B A 69 A KR AT BT T, MRk ENH & e AL E T ey
HUMABR. AR HALT, AAE TS A RITT T4 2t 2
Fl i, s B AL T AR BEBRIME,

Rk A, BARTHICMEIYA TE, ERFHICKRI. 3 =xF R kIs
BT o AmX e 4 Rns, LPaftEAS & @RTRFLE T ICHELITEAE X
TRARRE AT, BARGELER S ZRET @) EINLERTRARR S
PR T, 2 A5RH L LR F A S KA AR e R PR A RN IR E, Rk
T FARFES, AR B s,

A& 33: F4E 1000 ERALH & E T #KGREAN

5X -3.28% 61.60%  12.14% 1.38 18.78% 10.31% 1.25 13.96%  43.15%
REARM & WE T 10X -4.22% 64.43%  16.80% 1.59 13.00% 13.03% 1.54 14.31%  37.46%

20K -4.42% 63.92%  13.53% 1.44 12.18% 10.37% 1.29 14.31%  32.97%
BIERR: RIAI, T RAER KA F

% 34: PiE 1000 BEEAM & aRFRH L B FEIKG AN

5%  -555% 63.92% 24.55% 2.59 24.95% 6.76% 1.05  22.71%  51.45%
MmEAMELET 10K -7.36% 6858% 23.21% 1.37 16.61%  4.53% 1.04  2420%  45.70%

20%  -7.95% 63.92% 17.21% 1.14 17.93% 5.82% 0.59  25.61% 41.15%
BAE KRR REAHE, | EAER LR T

R, ZIMHE TBF W RIER T R 3 E A
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GF SECURITIES

% 35: WiE 1000 BAARB L LEF-5 BAC-EARELHFE ICEA

St X 9] IC #{& IC 47t £ IC &KL IC &AME IC Bitfh IC p&
2016 -4.05% 0.08 11.20% -23.01% -194.45% 66.67%
2017 -3.29% 0.10 19.79% -21.43% -161.02% 65.31%
2018 -4.73% 0.10 20.39% -23.74% -231.67% 71.43%
2019 -1.90% 0.10 19.82% -22.28% -91.41% 50.00%
2020 -2.74% 0.12 23.81% -24.37% -126.20% 53.06%
2021 -2.61% 0.12 28.16% -26.37% -127.67% 59.18%
2022 -3.32% 0.12 19.21% -27.23% -159.38% 60.42%
2023 -3.56% 0.10 24.99% -23.13% -171.10% 66.67%
ALL -3.28% 0.11 28.16% -27.23% -1262.90% 61.60%

FAE R RHEME, T RIEALRBR TS

% 36: PiE 1000 #AAB LA F-10 B AL-EREH5FE IC &AL

%t X [d) IC #{& IC #r £ IC & AAE IC &AMA IC Rit{a IC p &
2016 -4.29% 0.10 10.00% -23.68% -103.06% 62.50%
2017 -3.48% 0.11 20.04% -22.65% -86.99% 64.00%
2018 -4.79% 0.12 19.78% -33.49% -114.89% 66.67%
2019 -2.03% 0.12 17.12% -26.05% -48.65% 54.17%
2020 -4.58% 0.11 16.50% -27.53% -109.91% 68.00%
2021 -5.40% 0.15 20.98% -33.53% -129.58% 70.83%
2022 -5.38% 0.09 13.58% -22.24% -129.04% 66.67%
2023 -3.84% 0.11 16.03% -18.41% -92.04% 62.50%
ALL -4.22% 0.11 20.98% -33.53% -814.17% 64.43%

HAERR: RIFHL, T EARF LR F

% 37: FiE 1000 BARB & LEF-20 BAS-EARE0FE IC £A

it R 1) IC #4a IC 47 £ IC & kA IC &M IC Bit{E IC %
2016 -5.85% 0.10 9.76% -26.76% -70.26% 75.00%
2017 -3.02% 0.10 8.69% -24.71% -39.20% 53.85%
2018 -7.02% 0.08 6.82% -22.87% -84.23% 83.33%
2019 -0.81% 0.14 17.28% -31.52% -9.72% 58.33%
2020 -4.88% 0.11 10.41% -27.45% -53.64% 58.33%
2021 -5.48% 0.15 13.74% -27.96% -65.70% 50.00%
2022 -2.84% 0.07 12.02% -13.39% -34.04% 58.33%
2023 -5.63% 0.12 19.99% -20.94% -67.50% 75.00%
ALL -4.42% 0.11 19.99% -31.52% -424.30% 63.92%

BAEARR: REAE, T AAER RS F s

RAIREE, ZIMMHE EFWIRIERTHIRTER
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| Riit# ST SR ALE
B 34: $iE1000 @AAHM EILEF-58AL-ICMHEEICEHEAR

m— E T E T (AR 5R) — FAtIC ()

40% 2
30% 10

20% | . i
%k 1 -

1 gojo |m|hhlllll“llhnm.-.. i 1 -6

e AT T <,

20% F q -12
-30% L 1 44

B 35: $3E1000 #RAARH &ILEA-F-108 A4-ICHASICRiHEA#

A E T (VA 105D —— FIC ()

30% r
20% F
10% |

0%
-10% |
20% |
-30% F
-40% b -

Do~mhkhpns=—

N Q'\l N L N L N M
& N o
V

©
™
P

BRI RAAL, SRR R T

B 36: PiE1000 @A AAH &ILE-F-208 A4-ICMASICRHEA#

A E T GEeE M. 207 —_— RATIC ()

30%
20%
10%
0%
-10%
-20%
-30%
-40%

BB RR: RAAE, JRIERABAR b

RAIREE, ZIMMHE EFWIRIERTHIRTER
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= I &ilA SRR RURAEH

GF SECURITIES

& 38 @AABREWET-% T3R8 £ kAR%TFIE 1000 35 F %5 B ALK E - FEEAN

%k % R3¢ Rk % 3%-¥4iE 1000 R %

Yt FE FE it F4% SN 128 SR Rit FA% - $N 15 &
RiE  k#EF KHEE %3 D& ES = # W e KAk kHE  ER W
2016 21.42%  20.75%  20.75% 9.90%  8.40% 053  19.23%  19.23% 13.54%  6.40% 0.87
2017 -11.58%  23.09%  48.64% 9.84%  3.82%  2.07 8.31%  29.14% 525%  3.55% 0.29
2018 -35.93% -3.70%  43.15%  11.95%  9.82% -0.94  -8.70%  17.90%  9.51% 13.92%  -0.69
2019 27.15%  -051% = 42.41% 9.93%  819%  0.14  10.85%  30.69%  9.40% 12.31%  0.83
2020 16.81%  1.82%  45.01%  12.05% 11.98%  0.49 3.90%  35.79% 14.00% 9.47% 0.40
2021 32.76% 15.72%  67.80%  12.64% 18.78% 1.09  15.80%  57.24%  9.96% 10.42%  0.74
2022 -4.64%  25.44%  110.49%  10.25% 5.24%  1.69  15.13%  81.04% 8.84%  5.28% 1.64
2023 8.09%  14.70% 141.43%  8.11%  3.45%  0.69  23.53% 128.65% 16.24% 11.34%  1.42
ALL  549%  12.14% 141.43% 10.83% 18.78% 1.38  10.31% 128.65% 11.30% 13.96%  1.25
HAERR: REA, | HAER KRR T S

A 39 BARWEWET-3 2t RS £ kA0 FiE 1000 KR %10 BAL-BEARE 25 E AR
4%k % 23t Rk % sk-"4E 1000 K%

g%t  HE £ Rt ES N T S A £ Rit £ RK A&
Rl k#EE wEE K#EE AE w# wE KkEE KEE apE mE kX
2016 9.89% 26.86% 26.86% 10.49% 4.64% 0.71 23.35% 23.35% 13.76% 6.16% 1.06
2017 -18.99% 24.02% 57.33% 10.33% 3.93% 2.07 10.33% 36.09% 5.40% 4.34% 0.48
2018 -36.06% 7.17% 68.61% 11.17% 7.01% 0.41 -1.56% 33.97% 10.54% 10.96% -0.08
2019 23.45% 14.85% 93.65% 9.22% 10.47% 1.54 25.19% 67.72% 9.14% 6.22% 1.16
2020 10.86% 0.79% 95.19% 11.12% 9.81% -0.52 4.62% 75.47% 12.74% 8.59% 0.37
2021 34.18% 18.15% 130.62% 11.32% 13.00% 0.02 18.44% 107.82%  9.45% 5.75% 0.93
2022 -3.45% 16.38% 168.39% 9.57% 7.87% 1.42 7.11% 122.59% 9.02% 7.40% 1.27
2023 7.07% 13.03% 203.36% 8.28% 2.85% 0.61 18.05% 165.77% 16.08% 14.31% 1.14
ALL 6.28% 16.80% 203.36% 10.34% 13.00% 1.59 13.03% 165.77% 11.17% 14.31% 1.54
R RR: RAGEHE, RAEAK R TS
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GF SECURITIES

& 40: BEARERAT-2 Z5TFRBE % kdastd4E 1000 $83 R %20 BAE-EIRE 55 E A

2016  12.00% 23.11% 23.11% 10.63%  7.29% 0.59 20.12% 20.12% 14.07% 7.41% 0.88
2017 -20.21% 21.50% 49.58% 10.22%  3.72% 1.90 10.57% 32.82% 5.06% 4.17% 0.52
2018 -36.75% 2.00% 52.58% 11.05%  8.82% 0.25 -2.95% 28.89%  9.91% 10.27% 0.00
2019 22.60% 19.58% 82.45%  9.42%  9.74% 1.36 23.78% 59.54% 9.39%  6.15% 1.12
2020  11.10% 1.84% 85.81% 10.63% 7.91% -0.51 1.65% 62.18% 12.62%  8.53% -0.52
2021  36.57% 16.26% 116.03% 11.58% 12.18% 0.07 15.64% 87.54% 9.53% 5.97% 0.75
2022 -3.91% 11.42% 140.71% 9.29%  8.27% 1.21 4.32% 95.65%  8.42%  7.79% 1.10
2023 6.82% 10.29% 165.48% 7.73%  3.45% 0.46 19.04%  136.89% 18.18% 19.29% 1.09
ALL 4.07% 13.53% 165.48% 10.26% 12.18% 1.44 10.37%  136.89% 11.48% 14.31% 1.29

BB ROR: RAAHEL, " RIERARAT S

A 37: ¥iE1000 @#AARB & WEF-S5RAL-Z TR B 38: @AAB&IEF-5RKAL-%-FIiE10008%
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GF SECURITIES

cMIRE|EHREETE

B 39: ¥4E1000 AR &WETF-10RAL-2 2
R & B

B 40: &AAHEIET-10KAEL-%-FiE1000%
R4 &

R (i) ——
—— kg

—— 5 A

2 TS (i) —E il

—— AR
3 8%
6%
25 1o
2 2%
0%
15 e,
1 4%
6%
05 | e
o L 10%
'\:\b \!\bt \:\bu P\;\h '\!\bt \:\bc r\:\h N,\bt
& & P S F S (ﬂ’ss oF
PP P P PP PP

IR RIAI, T RKAERS R AT F

B 41: PiE1000 AR ELEF-20RFAL-2 5
K51 A P

BAERR: REAHL, T RAERL AR F

B 42: @HFEAH &WEF-20KA4-% -FiE10005%
B8 4h

T (i) —— % i
— S — 3 E

e AR () ——F i
—E
3 10%
2'2 5%
15 0%
1 o,
05 5%
0 -10%
’\:\N '\'\I\ '\'\N '\.:\\ ’\:\N '\'\r\ '\:\N '\.:\\
SN SRR SR S A AR AR
P SN AN
G S B S S O, S

HABRR: RIA, T REAL R F

BRI R, S RIEALRAR S

# 41: $iE 1000 BAAFR WA TF-5 RAS-SFESRTFR

2016 64.19%
2017 55.90%
2018 42.25%
2019 42.26%
2020 41.94%
2021 36.15%
2022 36.54%
2023 37.84%
ALL 43.15%

84.21% 41.91% 0.07 15661.82%
76.74% 35.56% 0.07 13639.05%
61.73% 23.91% 0.10 10266.73%
95.37% 13.04% 0.20 10311.49%
60.18% 21.43% 0.08 10191.20%
51.79% 21.93% 0.07 8783.60%
61.37% 16.24% 0.14 8842.01%
50.89% 28.99% 0.05 8924.68%
95.37% 13.04% 0.16 86620.58%
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GF SECURITIES

EMTIE|EWREER

% 42: FIE 1000 BAAFR LA F-10 RAS-SFESR TR

4,3t X 7]
2016
2017
2018
2019
2020
2021
2022
2023
ALL

il
62.25%
53.50%
35.26%
35.19%
35.45%
29.43%
28.84%
32.34%
37.46%

- S
79.49%
72.09%
62.85%
96.26%
58.41%
48.67%
61.81%
54.29%
96.26%

RAME
41.71%
35.22%
14.83%
17.42%
20.54%
16.81%
11.97%
20.12%
11.97%

W2

0.08
0.07
0.11
0.18
0.09
0.07
0.14
0.06
0.17

RiHh
15187.88%
13054.67%

8376.83%
8586.87%
8615.07%
7152.17%
6978.75%
7614.89%
75567.13%

A RR:

% 43: P4E 1000 BARH EWEF-20 RiAS-FERFE

RAAHE, T RAEA LR s

St A ¥48 RKAE &AL AR E RitE
2016 60.91% 84.62% 24.66% 0.08 14862.74%
2017 50.75% 74.42% 30.95% 0.07 12381.83%
2018 29.39% 62.46% 12.81% 0.11 7141.16%
2019 30.86% 96.30% 16.82% 0.18 7530.46%
2020 29.14% 61.06% 12.45% 0.09 7081.89%
2021 23.33% 43.75% 11.50% 0.05 5670.35%
2022 22.49% 47.87% 11.86% 0.12 5441.98%
2023 26.60% 43.43% 15.98% 0.05 6136.43%
ALL 32.97% 96.30% 11.50% 0.17 66246.84%

B RR: REAK, [ AIEFLEAAR T S
FEFAE1000R A BGE PR T, AR LA Faa R X0 ER S, £5K. 10

. 20k tACRAHT, l%mhﬁ%%ﬁﬁ\ﬁﬁam%\4m%%4@%,|C
TRFAENE FICHEARFELS

M EH5 461.60%. 64.43%4263.92%.
KT, H P 2019569 2 IANATEREE . fE % kARt P IE100048 4%

R,

FlAE B HATF 69 B8 B0 H R R I 7 4128.65%, 165.77%42136.89%.
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= I &ilA SRR RURAEH

GF SECURITIES

& 44: FIE 1000 BFEAHR E@TRFLET-5 B AC-EARESFE ICRA

St X 9] IC #{& IC 47t £ IC &KL IC &AME IC Bitfd IC p&
2016 -71.37% 0.20 40.42% -48.31% -353.53% 64.58%
2017 -3.78% 0.13 20.28% -41.84% -184.99% 55.10%
2018 -1.77% 0.12 19.14% -34.94% -380.52% 75.51%
2019 -6.06% 0.15 37.39% -38.59% -290.75% 70.83%
2020 -4.71% 0.16 33.09% -31.13% -226.16% 63.27%
2021 -6.40% 0.18 32.10% -46.96% -313.45% 63.27%
2022 -2.95% 0.15 24.52% -34.80% -141.53% 54.17%
2023 -5.38% 0.15 19.52% -34.56% -258.15% 64.58%
ALL -5.55% 0.15 40.42% -48.31% -2149.08% 63.92%

BB R KM, | RIEEE AR P s

% 45: WiE 1000 BT EAH & BT RFULE F-10 B AL- RS H5E IC RN

%t R [d) IC #{& IC 47 A £ IC & KL IC &AMA IC Rit{a IC p &
2016 -9.23% 0.21 39.37% -52.65% -221.54% 70.83%
2017 -3.50% 0.14 17.01% -34.95% -87.40% 52.00%
2018 -6.61% 0.11 14.36% -23.89% -158.63% 66.67%
2019 -6.93% 0.19 28.34% -37.51% -166.31% 62.50%
2020 -5.69% 0.12 21.31% -35.17% -136.61% 76.00%
2021 -12.38% 0.20 28.56% -66.43% -297.18% 70.83%
2022 -6.00% 0.14 37.49% -27.06% -144.09% 70.83%
2023 -8.69% 0.15 15.28% -48.51% -208.48% 79.17%
ALL -7.36% 0.16 39.37% -66.43% -1420.24% 68.56%

AR R RHEAE, T RIEALRBR TS

& 46: FiIE 1000 BEEANM &R AATULE F-20 BAL-BRE > 45E IC AR

it R IC ¥{& IC 47 £ IC & kA IC & MA IC Eitfa IC &
2016 -11.69% 0.23 25.87% -60.96% -140.22% 75.00%
2017 -5.80% 0.13 10.03% -32.50% -75.34% 61.54%
2018 -6.25% 0.11 11.46% -31.19% -74.97% 66.67%
2019 -6.11% 0.18 18.18% -33.66% -73.38% 50.00%
2020 -9.61% 0.14 8.44% -44.61% -105.74% 66.67%
2021 -7.83% 0.17 12.73% -34.88% -93.97% 58.33%
2022 -11.85% 0.19 14.87% -48.03% -142.24% 66.67%
2023 -4.79% 0.09 4.50% -22.94% -57.53% 66.67%
ALL -7.95% 0.16 25.87% -60.96% -763.39% 63.92%

BAEARR: REAE, T AAER RS F s
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= I &ilA SRR RURAEH

GF SECURITIES

& AT: BT EAB ERBRTAFILE F-3 285+ Kb 5 $ kA0 F4E 1000 #3548 K %5 HFALC-FIR G5 55 XA

%3k % stk R % k-+4E 1000 £ %
Geit FE FE Rt x¥id "X 1 & SR it Fb RX 1% &
X 18 Hess R R KaE kSR = #% R s R KHEE AR = # R
2016  30.55%  37.82%  37.82% 20.94% 11.72% 0.86  20.21%  20.21% 1555% 9.33%  0.55
2017  -20.90% 8.10% 48.98% 12.83% 6.36% 126  -4.01% 1539% 6.93% 6.88%  0.82
2018 -32.37%  13.88%  69.66% 12.98% 7.24% = 1.97 7.93%  2453% 12.22%  8.90% 1.91
2019 41.83%  31.32%  122.80% 15.52% 5.66%  0.15 8.13%  34.66% 8.13% 5.08%  -0.69
2020  5.91% -4.04%  113.81% 20.75% 22.67% -0.63  -13.40% 16.62% 20.32% 19.01%  -0.98
2021 26.01%  2651%  170.49% 18.01% 13.17%  0.33 573%  23.31% 14.05% 15.84%  -0.55
2022  -2.83% 52.74%  313.15% 12.37% 5.71% 259  16.67% 43.86% 9.54%  6.83% 1.50
2023  -1.00% 25.03%  416.57% 10.15% 5.99%  0.79  15.02% 65.47% 7.43% 4.32%  0.62
ALL  2.94% 2455%  416.57% 15.83% 24.95%  2.59 6.76%  65.47% 12.50% 22.71%  1.05

AR RHEME, T RIEALRBR TS

R 48 BEEANREBTAFLE T-% 254 Rk L $ kA0t #iE 1000 88K %-10 B AS-BIRE 0 FE A
)

%%k % Ex Rk % Sk-"4iE 1000 F %

43t FE FE it F40 RX 12 & FE it F14 - SN 12 &
RiE k#EF &R S AR EkHE B#H e KHEE KEE RHR  S#® S
2016  22.01% 35.56%  35.56% 20.42% 12.74% 0.82  12.26% 12.26% 16.74% 10.16%  0.29
2017  -23.42% 7.19% 4530% 11.92% 6.43%  1.26 -6.99%  4.42%  6.34% 9.93%  -0.67
2018 -33.46%  14.32%  66.11% 13.33% 7.89%  1.90 6.21%  10.90% 12.43%  9.46% 1.82
2019  40.75% 32.32%  119.79% 15.15% 5.67%  0.18 7.26%  18.95% 8.15% = 4.68% 0.73
2020  6.35% 053%  120.95% 13.87% 13.69% -0.49  -13.12%  3.35%  16.64% 17.18%  -0.99
2021  21.02% 17.84%  160.37% 17.56% 13.92%  0.00 1.51% 490% 14.06% 14.83% -0.74
2022 -3.04% 46.89%  282.45% 12.58% 6.60%  2.41  16.32%  22.02% 9.61%  6.98% 1.48
2023  -0.80% 30.27%  398.23% 9.94% 5.16% 089  1527%  40.66% 7.34%  4.08% 0.62
ALL  1.22% 23.21%  398.23% 14.61% 16.61%  1.37 453%  40.66% 12.00% 24.20%  1.04
BAERR: REA, | HAER KRR T S
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& I Rl SMIRIBURALE

GF SECURITIES

A 49: BEEAR LB TATLE F-2 Bxb okl $ kA0t #iE 1000 3845 %20 B ALS-BKE>FE X
)

2016 10.12% 32.01% 32.01% 17.66% 9.75% 0.79 17.63% 17.63% 12.82% 8.23% 0.51
2017 -23.85% -1.09% 30.57% 12.63% 7.09% 0.83 6.06% 24.76%  6.62% 5.27% 1.42
2018 -37.28% 13.69%  48.43% 12.71% 8.37% 1.87 13.10% 41.10% 10.50% 5.54% 2.13
2019 32.51% 12.07% 66.35% 11.88% 8.31% -0.47 -0.92% 39.81% 7.72% 8.53% -1.06
2020 9.14%  -0.64%  65.28% 13.29% 11.51% -0.54 -11.07% 24.33% 14.95% 15.89% -0.98
2021 27.36% 20.61% 99.35% 16.80% 13.91% 0.11 0.04% 2437% 11.73% 14.61% -0.86
2022 -1.52% 40.35% 179.78% 12.12% 5.65% 2.21 14.64% 42.58% 8.27% 10.05% 1.43
2023 0.22%  21.25% 239.23% 9.71% 6.85% 0.72 8.35% 54.48% 5.78% 5.48% 0.29
ALL  -043% 17.21% 239.23% 13.52% 17.93% 1.14 5.82% 54.48% 10.04% 25.61% 0.59

HOBRIR: RIAHE, JAIEAK AL TS

A 46: FiE1000 BAEAF EBRTAFLEF-58 B 47: BEEIANREBETLH LA F-%-FiE10004
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GF SECURITIES

B 48: FiE1000 BEEEAMEBAATLETF-10K B 49: BEEANR & BREAAFLEATF-10KAL-%-

AL-2 2R HEAS FIEL000K %4 A %

— T (i) 2 g AR B (A3 — % e A
—— R ER 2 — BEE

6

5

4

3

2

1

0

e ne " N e [ ne " , kN, =, I N ~ N M
i oy o I oy %) L LS By B By L b L
& &° & o & P P R I R T S .
P P P P P P P R N A L
G 0 ih e O i* e G
SRR RHEAL, T RIEALBRAR TS SRR REAHL, JTRIEALRAR TS

B 50: F4E1000 #EEEAHR & RRFRFLEF-20K B 51: BEEAREBTRHLEF-10 XiAL-%-

RE-% TREFEAY F4E 1000 R HE A %
4 :féffgﬁﬁ (1) if’;ﬁfﬁ . _f;@jﬂizﬁ (£40)  —— 3 AR
I 2 8%
3 4% i 6%
0% 1 2
1 2% 05 j;{
0 4% 0 6%
5:?‘:\\ s:\'\\ ss"'\\ p\,«'\ c:.'\\\ cu“{\ s:"\\ 9":\\ q“'\\ ;:."'\N ;:."\N 5}'“\\ s:'\'\\ ﬁ“\\ p\(\ 9\0
qgi‘{o @.{\ @\‘b p‘?@ (15;55 rﬁgi‘ q?rﬂl' qu‘“ 19,5:} FF};\ qSi\q} @\Q r@@ q?%\ q?@ ﬁ&rga
HAE KRB RIRAHL, T EAEFRLRHR T HAERIB: RIRAL, T EAEA LA T 0
& 50: FiE 1000 BEFEANMERFAFLET-5 RAC-SFERTF
it X #48 RA4E &AME AFRE Ritd
2016 51.68% 79.49% 30.77% 0.09 12610.08%
2017 51.26% 67.95% 32.56% 0.06 12508.01%
2018 51.37% 70.28% 31.84% 0.07 12483.08%
2019 51.30% 70.45% 28.70% 0.10 12517.28%
2020 50.12% 70.54% 32.46% 0.07 12179.64%
2021 52.45% 73.04% 30.18% 0.06 12746.07%
2022 54.61% 66.09% 38.79% 0.05 13215.63%
2023 49.16% 59.41% 40.83% 0.04 11601.23%
ALL 51.45% 79.49% 28.70% 0.08 99861.02%
AR KRR RIAH, JHZAERALRARF S
AR, ZBNE BEW LRI R AR
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! Rits ST BUIRASE
% 51: ¥4E 1000 @&FEAR & BEAF LA T-10 RAC-FE®RT £

it R g #h R RAME EE Rt
2016 44.35% 62.79% 26.32% 0.08 10820.32%
2017 46.59% 63.04% 30.95% 0.07 11368.85%
2018 46.08% 65.99% 27.56% 0.07 11198.18%
2019 45.68% 71.56% 22.02% 0.10 11145.38%
2020 45.49% 70.54% 28.32% 0.07 11053.65%
2021 47.13% 63.64% 30.70% 0.07 11453.27%
2022 49.03% 63.48% 32.53% 0.06 11866.46%
2023 44.61% 53.14% 35.88% 0.04 10252.45%
ALL 45.70% 71.56% 22.02% 0.08 89158.56%

HAERF: REME, T EIEALRAR TS

% 52: ¥iE 1000 BEAEAR EBETLFILE F-20 RAS-SFERTFZ

%it R 17 #h RX/L RME £ Ritd
2016 38.97% 61.54% 21.05% 0.08 9509.74%
2017 41.79% 56.52% 26.19% 0.06 10195.59%
2018 42.60% 62.13% 26.67% 0.06 10351.12%
2019 41.22% 67.16% 20.19% 0.09 10057.02%
2020 41.68% 73.21% 25.66% 0.07 10129.23%
2021 42.76% 58.26% 26.32% 0.06 10390.83%
2022 44.72% 57.39% 30.51% 0.06 10822.86%
2023 42.15% 53.53% 33.73% 0.04 9976.42%
ALL 41.15% 73.21% 20.19% 0.08 81432.81%

BAERB: REME, T RIEALRR TS

JEPAEL000R BRI T, BRI FEAN bR FTAFLE T2 X 0 E RS,
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F R B B89 R I 7 4 65.47%, 40.66%74754.48%, ABEIL B FA AL
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4.27%, ABTTF B A AR 3RIF T 3.31%49 A2 A Fblk 5 %, £ FIE1000/% 2k
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& bt B F 2 FIES000% 2 F 491C 4 -3.39%, A8t TR #1449 P 4E50048 #0013 T
4.84% W R FIL A F, f£FIE1000/ 2 F 89ICH-4.22%, Aaxt-F R 414 E45
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WF, H—H¥RRFA TH A 2 EIE.
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A, BHEEFHEBEST
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A 2T H A FIEL00069 AR NGB & SR T4 b B T 091 IR R AR AT AT,
HRTHFEKFRG. KPR T4 Feex TREBML AT A, LA
T, KPR EESHA AT ARERC R T T F4Ferssi, Bikmz,
MXT RRRBTEERN, ERFET—. T=. FTAFERFFRETH S LLE

Bl A
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