R A

LR 500 58S EE P 4.25%, BIZAFEMRERBIRR

‘LW 2
AIESR AR ST

BE 2024 F£1 BK, BEMEIEHRER S 97571 B, FEHIE 5.52
FLTT; BEMBEIFSIREESEIEA 84T R, BREARL 12K, ¥
EER 2 0.14%.

2024 £ 1 H, HEENBIIFRERELHE 65 R, SHEENEES
MEH 55.51%, HEZEME 169.41 1278, AL EFA 10.00%; 2024 4
18, #ESIHEETERIFEESIRELEDIERINFAEILHFE
BEESEHWAL 7 R.

MEESHENTT

B ZE 2024 F£2 A 28 H, FASHHIMEIEEHILEICE 65845 RiziTH A
AER RAFRASHESIR AT @M, RS LSS AERESL. &
ARG EXREZS, FREESR1) 30196, 6473, 4110,

BEES D RAEEE W

LR (2024219 HZE2 A 23 H) BREZk. BEZ=. REDIAF
SRR B E R P AT AR 3.24%, 2.49%. 1.26%.

A EBUERRIG S T BT IRIRIMGITAAT : SR 300 #8538, ik 500
518, HhiE 1000 $EETRME A S Ham R P57 A7 0.73%. 4.25%.
3.100/00

FAEW CTA ST EFREERMGEITNT: EWHEE CTA, TUEF
CTA. EM%HKME CTA AEWGEEPMESHIA 0.52%. 0.15%, 0.45%.
FEAZ CTA X TEFRERINGITUT: E4LHEHE CTA, ELXETF
CTA. EULZRIE CTA BEWEERHME 55 73-0.09%, 0.21%. -0.13%.
FRGHEREAETETRERMGITNT : REKRE, SRR, 58
BRI E BB RPN 559 0.43%. 0.85%. 0.55%.
FRAZEFREAETEFRERINGTOT: GWNREE. EFREE. 46
R BRI 1.76%, 0.45%. 1.68%.

HAb SRS EEWER B RS T . EI8ITH. R H KRG, FOF
HR E B R DS F R 3.11%, 2.98%. 1.91%.
BZAAEETEA_EHARIEHEE

B E—RT, EA (20242 B9 HZE2 B 23 H) BIZAEEIEAR
MmZHTIARE, BF. GeLRE, BEEANARES L 26, 17,
15 Ko

M BREERE, TASKFECAEEIENBMCENMNA=TEEE, &
SiERg. BAXE, ARSHZE 23, 11, 9 KBRS,
MR : THIAFETENE, KSR . AREEIREHTEHE, T
IR BRI . ARSI R ETR TS
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REE 23727 R, 74

#=1: BEWMSFABEESFERARITR (BiZE 2024.01.31)

SEMIRE, 8ZF 2024 F£1 Bk, HEFMERE 153756 R, &
Lrh, FEAMFIUESREE S 97571 R, &8
HRE FEAERPUTEES 31322 R, HBEMIR 11.07 A{Zt; FEDI%
S 3.25 F{ZTT.

SRR 5.52

HE AR E&H=E () REATNK (R) E&HE (Aem) BREAZK (FiZm)
ISR AEE 97571 313 5.52 -0.20
BRI ERSE 31322 63 11.07 -0.05

B EEE 23727 338 3.25 0.04
Hitfh S nEe 1136 -37 0. 49 -0.04
At 153756 677 20. 33 -0.25

FRPRIR: Eelihs, EEIESFEFMRAAMNEE

2024 F1 B, FIERAMEEESHE 1252 1, FHEEHIE 55322127, H,
FASEIESIREES 695 B, FiEEMIE 169.41 127T; FASERIUEEE S 189 H,
& ENE 204.08 127T; BN EESE 368 2, HIZRNE 179.73 12T

#2: HS WS BEFZRMEESBERGITR (8ZE 2024.01.31)

HE AR 2024 £ 01 B 2023412 B
EefE (A) E&ME (Ln) HREKE Ee%E (R) E&HE (Lo
TSR ARE 695 169. 41 10. 00% 785 154. 01
AR ARESE 189 204. 08 -24.14% 259 269. 01
Bl EESE 368 179.73 -0. 24% 493 180.17
At 1252 553. 22 -8. 28% 1537 603. 19

FRPRIR: Eelihs, EEIESFEFMRATAMNEE

BERRBIFIEFRAEESHEDH

Eelih2BihSEE~m (REEENM) 7R 5MKE, BESHA: iEH
ﬁﬁ%ﬁ\ﬁﬂﬁﬁgﬁ\ﬂﬂﬁﬁgﬁ\ﬁﬁmﬁigﬁ\AEhﬁgﬁ

Hep, AREEFEXTUZRTIAARERRNFAFIESFREEE (FXERTA

SEE) , URILAR~mEENE, ANBELCRSESEEA LT AT
e Rt TG

HZE 2024 F18BXK, GEMFIEHERERESE 97571 B, FEMIE 552 A1{ZTT;
FEMBEIFEREESEIEA 8457 R, BREARDL 12 K, HELEL 0.14%.
2024 £ 1 B, HEEMBIIFREESHE B R, HHEENERESHEDN
55.51%, HTEZEME 169.41 12T, AL EF 10.00%; 2024 £1 B, EESW
e BB S EEARELEMEBEB TSI EEEEBAL 7R,

EEeREAEESENAIESHE, BRI RITRESRMOERLRE.




E1: RFESFRBFRSEBAR R EMAELTL (8= 2024.01.31)
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FRRR: Eelths, EEESREFMRIAMEE

B ZE 2024 £2 A 28 H, AAEHHIMNEIBEE P EICH 65845 RiziTHh HEE
AT MHFASIESIR A M, RS XSRS ATIRES K. EAKE.
EUREZSL, mREESHH 30196, 6473, 4110,

E2: BTSN BEETRBERSHREAE (BZE 2024.02.28)
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FORIRIR: RAEHEHEW, EfSIEZEFM R A EEE




FPhBE S B BRI T REEG 2

BREZXL BREZE BRETHFHRESHIKRR=ZLAEN TR O,

A OSEEKR AR 1. -1 81 2@, 0MhE. 4t LA (2024 £ 2 FJ 19
HEZH 23 H, TRD BEZk BREZZ. BREDHPMUREEHEREERF
¥ HA 3.24%. 2.49%. 1.26%.

FHES, BEZK BEZET . BREHIAP M REE RPN S ) 5-3.96%.
-1.40%. -0.46%, mKEHEFMEDHA 11.57%. 6.67%. 4.15%.

E3: M OREASE~mIEST (B 2024.02.23)

KZE%k(12410 2 BRE% 24107 ZF P H(T49 R

LA w—AA #mES LA E—AA  HmES LA AR FES

Max 31.66% 23.74% 21.38% 29.95% 17.68% 15.98% 18.96% 11.22% 13.65%
10% 1157% 9.85% 5.41% 13.32% 7.95% 6.46% 5.85% 2.65% 3.44%
20% 7.54% 6.15% 1.19% 6.69% 4.94% 2.81% 4.10% 1.10% 1.72%
30% 5.55% 3.53% -0.30% 5.07% 2.60% 0.78% 2.81% 0.40% 0.75%
40% 427% 1.84% -1.97% 3.47% 1.17% 0.04% 1.86% 0.03% 0.15%
50% 3.24% 0.49% -3.96% 2.49% 0.31% -1.40% 1.26% -0.55% -0.46%
60% 2.31% -0.16% -6.64% 1.62% -0.09% -3.99% 0.66% -2.04% -1.29%
70% 1.45% “177% -979% 0.59% -1.27% -7.28% 0.23% -3.84% -3.59%
80% 0.55% -4.78% -14.34% 0.07% -4.05% -12.12% 0.03% -6.50% 6.04%
90% 0.01% -10.59% -20.81% -0.05% -10.22% -20.21% -0.04% -10.67% -9.53%
Min -2.62% -32.17% -46.84% -3.01% -41.91% -41.37% -3.15% -19.18% -32.24%
R RBP4 0.00% -6.10% -11.57% 0.00% -4.06% -6.67% 0.00% -3.31% -4.15%

FERRIR: FABHEHEN, ESIESFEFMRATAmEE

L RAEHIERRM D X T B FRBRIGITA T : IR 300 #5318, #iE 500 518,
HiiE 1000 #5318 SR B EBEUN G R PRI 575175 0.73%. 4.25%. 3.10%.

FHMES, PR 300 515, i 500 3515, HiE 1000 $EIGRERBEUL R P L
éﬂlﬁ%lﬂa-1 .84%\ -5.41%. -2.59%, BEI R K EIHE P 5754 5.23%. 11.25%.

10.26%.
El4: FEHERRETAS T RBE ST (BUZE 2024.02.23)
P 300453 (127 1) ¥ #E50045 3% (713 1) +iE1000453% (211.1)

A H LA =] SFmEL LA die=">J3] B R LA e/~ 7] A B A
Max 17.84% 16.40% 11.54% 15.82% 8.20% 12.22% 10.42% 8.12% 13.33%
10% 4.85% 3.20% 2.90% 7.84% 0.89% 2.03% 6.93% 1.14% 4.08%
20% 267% 2.02% 0.94% 6.10% -1.85% 1.27% 5.38% -0.93% 1.24%
30% 1.66% 0.51% 0.20% 5.47% -3.92% -2.90% 4.66% -2.24% 0.77%
40% 1.32% -0.69% -0.74% 4.88% -551% -4.39% 3.89% -3.37% -1.48%
50% 0.73% -1.56% -1.84% 4.25% -6.02% 5.41% 3.10% -4.85% -2.59%
60% 0.24% 2.77% -2.96% 315% -7.55% -7103% 2/44% -7.40% 5.05%
70% -010% -4.89% -3.75% 2.36% 9.12% -837% 1.58% 18.43% 6.02%
80% -0.85% 16.34% -4/86% 141% 110.97% lo.78% 0.63% -9.35% 6.88%
90% -3121% 9.17% -10.20% 0.31% -13.55% | [ -13.18% -0.29% 11.12% 8.43%
Min -4.89% 26.69%  27.77% 0.91% 25.68% = -25.13% -4.44% -19.40% = -19.97%
BASHFEH%  0.00% -3.97% -5.23% 0.00% 11.19%  -11.25% 0.00% -10.26%  -10.26%

FIRRIR: FASHEHEN, EfSIESEFMRATAMEEE

CENBLE 2024 FHIARALH 90 R, BBIEREL BMEFENFIESESE; SIRE 2024 F4)
PURBE R EFIIFAERKN~M@; Gt Es SEEITHIFRLE.




FEAFEW CTA R ETREFREERINEITT: EM#EE CTA, EMEF CTA,
EMZ KA CTA AEWGERP U2 HA 0.52%. 0.15%. 0.45%.

FEYES, EWEH CTA, TWEF CTA, =W B HERE CTA ISR P o 5
$9-1.06%. -0.34%. -0.90%, HmAEHEPAESTAA 4.51%. 1.69%. 3.77%.

E5: £X CTA FAE=RINE ST (8 E 2024.02.23)

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

Min

R A =R L

EMAHCTA(41 1) EM A A CTA(163 2 E.% % CTA(282 1)

EA H—AA FnEL LA H—AR  FwESL EA HE—AHA FEL
29.24% 31.22% 43.52% 12.67% 13.09% 10.92% 33.21% 47.23% 18.95%
717% 8.23% 6.41% 2.75% 4.45% 3.87% 11.20% 822% 5.64%
3.38% 4.08% 2.25% 1.85% 1.79% 1.67% 3147% 3.30% 2.31%
2.14% 2.10% 0.67% 0.83% 0.51% 0.95% 1.83% 1.32% 0.78%
1.12% 1.09% -0.21% 0.30% 0.07% 0.05% 1.03% 0.28% -0.01%
0.52% 0.34% -1.06% 0.15% -0.21% -0.34% 0.45% -0.12% -0.90%
0.04% -0.09% 2.11% 0.00% -0.49% -0.62% 0.10% -0.71% -2.28%
-0.06% -1.01% -4.56% +0.06% +0.88% -1118% 0.00% -1.34% -3.93%
-0.56% -2.63% -1.82% 0.21% -1.53% 2.30% -0.21% -2.28% -6.69%
-2.05% -71.47% -15.32% -0.87% -2.53% -4.50% -1.26% -5.23% -11.14%
-13.56% -33.61% -68.36% -2.00% -7.35% -24.48% -5.04% -23.27% -42.31%
0.00% -2.35% -4.51% 0.00% -1.22% -1.69% 0.00% -2.36% -3.77%

FIRRIR: RAEHEHEN, EfSIESESFMR AT

RS CTA TR FRIERIMGIHIAT : EUI2E CTA, EAEF| CTA,
EHZHE CTA BEWERP I 57 5]14-0.09%. 0.21%. -0.13%.

FEHES, ELHETE CTA, EUXEFR CTA, B ZEE CTA WERP LK S 3
$3-2.97%. 0.20%. -1.42%, mAEEPMNE ST HA 4.76%. 1.20%. 3.78%.

El6: Bt CTA REBFASE MG ST (B E 2024.02.23)

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

Min

KRS P

F A 4 CTA(683 % % 1k £ #] CTA(290 %) $1 % R CTA(746 2

LA E—AA 40 B A A HE—AA .S R LA E—AA £ E A
15.24% 22.44% 28.22% 15.24% 15.56% 20.07% 11.76% 18.60% 17.79%
376% 4.49% 3.18% 2.64% 5.68% 6.31% 1.94% 3.78% 4.13%
1.34% 1.66% 0.57% 1.00% 2.83% 3.20% 0.76% 1.74% 1.22%
042% 0.28% -0.20% 0.64% 1.67% 1.92% 0.27% 0.65% 0.33%
0.02% -021% -1.26% 0.34% 0.76% 0.97% 0.02% 0.03% 0.26%
-0.09% -1.09% 2.97% 0.21% 0.24% 0.20% 0.13% 0.41% 1.42%
-0.45% 2[12% -421% 0.08% -0.07% -021% 057% -1.32% -3.09%
10.88% 3.40% -558% £0.04% 0.34% -0.97% -1.06% -2104% 445%
1.61% -4 56% -749% L0.16% 0.97% 1.82% -1.88% 13.43% 6.20%
-2.32% -6.38% 9.74% £0.86% -2.83% -512% 2.76% -5.51% 9.23%
-5.72% 2060%  -30.21% 3.11% -28.06% = -36.97% -5.24% -15.01%  -27.78%
-0.09% -2.96% -4.76% 0.00% -0.62% -1.20% -0.13% -2.26% -3.78%

FIRRIR: FASHEHEN, EfSIESESFMRATAMEEE




LRGSR AT EFRBRIMGIHIT : HHEER. HRHFEE. RHEEERK
B B W m R P A 7 A9 0.43%. 0.85%. 0.55%.

FHES, ARE. BHER, GHEESRBEERPLEIAA 1.53%.
1.34%. 1.10%, wAEHHAEHIHH 0.00%, 0.53%. 0.01%.

E7: REREAESREEST (B 2024.02.23)

Sh A% R % (838 1) fit %34 5% (295 R ) it - ALK (38T R)

EA H—AA FnEL LA H—AR  FwESL EA HE—AA FEL

Max 791% 13.88% 19.13% 12.07% 14.74% 17.28% 12.14% 17.65% 14.12%
10% 2.27% 3.73% 5.04% 3.82% 4.89% 7.29% 2.87% 3.60% 458%
20% 1.23% 2.30% 3.32% 2.69% 3.26% 417% 1.65% 2.27% 3.12%
30% 0.77% 1.65% 2.60% 1.69% 2.28% 2.87% 0.96% 1.67% 235%
40% 0.56% 1.29% 2.01% 1.13% 151% 2.01% 0.71% 1.28% 1.76%
50% 0.43% 1.01% 1.53% 0.85% 1.24% 1.34% 0.55% 0.91% 1.10%
60% 0.32% 0.75% 1.09% 0.58% 0.90% 0.88% 0.38% 0.58% 0.74%
70% 0.25% 0.55% 0.80% 0.40% 0.56% 0.40% 0.27% 0.42% 046%
80% 0.18% 0.32% 0.41% 0.27% 0.24% -0.81% 0.19% 0.13% -0.22%
90% 0.05% -0.07% -0.39% 0.12% -0.60% -4.22% 0.09% -0.56% -2.94%
Min -0.31% -9.84% -13.31% -0.58% -11.14% -16.18% -0.77% -10.15% -25.92%
KRR =Pk 0.00% 0.00% 0.00% 0.00% -0.19% -0.53% 0.00% 0.00% -0.01%

FRORIR: FABEHERER, ESIES G HsAnamEE
FRAZHESREIETETREERAGITNOT: AYRE, EFIRRE. E4KE
B ERP B STHH 1.76%. 0.45%. 1.68%.

FES, BURE. EFRK. EERBWERP AT H75-0.22% . 0.00%.
-2.37%, mAEHPHLIEDTH) 5.35%. 2.02%. 7.45%.

E8: ZERFRMASTESWESIT (BLE 2024.02.23)

ALK % (444 ) £ F) %K% (454 ) 54 % %(2058 %)

LA BE—AA FnEL LA =) FEL LA BE—AA HFin B4

Max 19.75% 24.92% 22.90% 18.69% 24.82% 16.86% 26.88% 23.84% 18.06%
10% 7.40% 11.34% 7.94% 4.85% 4.68% 3.70% 8.36% 7.00% 3.59%
20% 5.24% 7.50% 4.40% 247% 2.46% 1.89% 5.32% 3.58% 1.33%
30% 3.72% 5.33% 2.11% 1.37% 1.29% 1.19% 3.72% 1.73% 0.17%
40% 2.84% 3.67% 0.81% 0.81% 0.69% 0.45% 2.58% 0.73% -0.79%
50% 1.76% 1.93% -0.22% 0.45% 0.23% 0.00% 1.68% 0.06% -2.37%
60% 1.18% 1.18% -2.06% 0.23% -0.01% -0.64% 1.00% -0.65% 4.63%
70% 0.71% 0.09% -425% 0.08% -0.61% -2.24% 0.47% -2.12% -71.55%
80% 021% -0.61% -6.72% -0.01% -2.04% -417% 0.12% A.71% -11.46%
90% -0.35% -2.93% -12.63% -0.19% -5.37% -9.55% -0.09% -9.11% -17.90%
Min -5.53% -24.29% 40.41% 2.77% -28.57% -50.44% -4.79% -33.29% -43.03%
KRR EHCP A 0.00% -2.03% -5.35% 0.00% -1.32% -2.02% 0.00% -4.41% -71.45%

FIRRIR: FASHEHEN, EfSIESESFMRATAMEEE




&

9::,Hé

H it SRE& FASE = L AN EE 1R

BAERWEERRABDHA 3.11%. 2.98%. 1.91%,
TEEITH . #IRXF R, FOF RBWERP AT D HH-8.18%.

ﬂi%ﬂ§77
-4.69%. -2.83%, mAERPLMEDHHA 18.57%. 9.27%. 7.02%.

ERBAEESWERIT (BiE 2024.02.23)

RGN : EEITH, #HHEX

) 5khg . FOF 3REg

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

Min

KK =P Az S

A
33.64%
14.41%
8.71%
6.29%
4.22%
3.11%
2.19%
1.32%
0.70%
-0.24%
-6.69%
0.00%

I AT (1241)

E—AA
23.96%
6.63%
2.77%
1.09%
0.05%
-1.33%
-3.17%
-5170%
-9.63%
-13.63%
-21.65%
-11.86%

A 4
33.50%
2.29%
-0.04%
-3.16%
-6.02%
-8.18%
-11.25%
-15.68%
-17.81%
-21.36%
-30.55%
-18.57%

AR 5 R %(224R)

LA H—AR  FwESL
14.41% 10.08% 10.98%
6.16% 1.61% 0.08%
4.58% 0.90% -1.08%
4.10% 0.22% -2.08%
3.67% -0.16% -3.44%
2.98% -0.86% -4.69%
251% -1.45% -5184%
2.16% -2115% -6.89%
1.40% :3.16% 71.71%
0.45% -4.79% -9.99%
-0.08% -8.73% -20.29%
0.00% -5.32% -9.27%

A
17 47%
ie7%
4.80%
3.62%
2.62%
1.91%
1.44%
0.91%
0.49%
0.01%
-2.09%
0.00%

FOF(1074 %)
e/~ 7]

15.10%
4.40%
1.80%
0.95%
0.23%
-0.15%
-0.94%
-213%
-3.46%
-6.47%
-21.78%
-4.21%

Fan E 4
12.01%
1.84%
0.36%
-0.49%
-1.58%
-2.83%
427%
-6.33%
8.57%
-12.39%
-30.58%
-7.02%

FIRRIR: RAEHEHEN, EfSIESESFMR AT

BILFHFEEA LT AREHENE

&% Wind B E4EE, N\ EmARBIHMERPLIERZALFNASEREIE.
BRAPE—RITI, £RE (202452 A9 HZE2 R 23 H) BILASFEE AN AR
ST ARE, BF. BRERE, BEBEMIARESHE 26, 17, 15K,

E10: ERAEZAEEENBHRESITIST (2024.02.09 E 2024.02.23)
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FRIKIR: Wind, FASHEHEW, EISIESEFMSAAMNER

P FAENAER RS MIERIESE B SFHERBUREE.




M B
B BXE, BRASHZE

EEXkE, FASZEZIFEBANBRSENNRAZREE., £31E

#3: BIZAAEEEARITAME (2024.02.09 E 2024.02.23)
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