Ay EFLE

ERNELRREE R

EEMRERE | 202909503 H

9 A€, BMAKIEAESSFUREEIRETHR 14.18%

‘LW 2
EfE S T 2B R IR

KA, MFESWEIERAAEINNEE-3.03%, FxEERERESIEHE
BULEE-0.37%. A%, HBEESEEIETRE A HITEE-15.30%, HEXTEE
BERESIRHBHES 0.29%. SFELIK, MBESWSIERHESEER)
BREhHER 38.47%MLs (654/1700) .

KA, BIEHEIEE S ENIER-1.22%, BEXEIERERE S HBTIE
1.44%. KF, EBIEHEEESEIINEE-9.75%, B ERRERESIEY
BRI 5.84% . SEFLK, BITHMEIEASEERETHSE 14.18%5
i (241/1700) .

KB, HEERSERAAEITINE-3.63%, HEXZIBRERESIEHHE
BEE-0.97%. AF, HFRESRISHEEAESEITEE-11.30%, HITEE
BERIE SIRBBEHINEE 4.29% .. SFLIK, FEERISHEREASETRN
BREDHER 19.71%5 0= (335/1700) .

AR, BREWEDNE-1.02%, 39%HIARE Lk, 61%MRETE; £518
Eh(#-2.69%, 4%HIE S EiK, 96 HIEE T B

AE, BREWEEDE-13.17%, 28%HIBRE ik, 72%HIBRETE; T30
BREAHRIE-17.19%, 2%HIE S Lk, 98%HIE S TEk.
HhBESISHEREE

EREENAEE, NESGHIFRTERIEE, T AREERRE. EEL
MBEESHCWEMLE, RASKFARITIES, FRMMPIEKIB.
MBELWGIERAAEEZERCNNTZERANTNG, BEENNEIAE
23.57%, TG IBARERI R SIEMFELIBER 13.80%, 7£ 2010 FLLKRAY 13
Frh, HARIBHERR SR E AR EHERREAIRT 20%.
BTEEE S

PARFRARERABTAER 5 TS 2k SRR i BT AR A it
EE TR E i TR AT AR AR E A MEEEE, PhELERES
EARE S EMSARELIRABTHARE, WEBMEEEREES.
BIEAEIEA S B 2010 FELUSKHCENIERIAER] 40.81%, FExTHIE 500
B LABEILR 37.74%. HEEECURXSERANENGE, BAENI
#RIAE] 35.24%, MHETEIBRRERIE SIERENIEE 25.53%.
HFHER I EHERES

IS E S IRIRE N kB Sa A RENE, RABAMLMNARITHLEES
FRERIRENAMNR. g EMRS, WESFEERIEIERAS.
HRehllSiEEa e s 2018 FLIK, ZECMEXSHEANE NG, A
BENIEES 29.58%, HExTE B ERIE SR HFLIBER 15.81%, 7£ 2018
F-2022 FEHAE), AEFERSHIREHEEEERERT 30%A97KF.
REHRR: HIAMETEIXE, ERISHMEL.

SR TZAR
EMTIE - HEMERSR
ESHHIR: KM EBSHIR: K

021-60933159 021-60875169
zhangxinwei1@guosen.com.cnzhangyu15@guosen.com.cn
S0980520060001 S0980520080004
HEXMRRE

(HrUBIRER-ALFIS MRBET AR IR (F62H) )
——2022-09-02

(FAZE & FIR- EAPIE 1000 $5HEFASH BRI P
0.69%, BEZHFFAMBERT. EH) —2022-08-31

(ETF BiR- ERLF ETF itk 1%, BEZ. SR ETF #H

#El) ——2022-08-29

(S ER-RRESLH GEMARRNIMEHIESIEME) , &
HAIR 300 A ETF £1T) ——2022-08-28
(BETEBRBR-HARALETFERL G, AB=ALiEEa
AR EE) ——2022-08-27

B HUNAIEIE Z IGHI T AR BRI T B2
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E1: BEE€IEshENEARERY (20220902)

SRR E

BRIm 7L ERMAE L~ RIILUFR 300, HiE 500 FREEEHAWGEE. E
FETEHEURMUAFENREAWGEE, SR ENREF UL AERT,
BrRIES “UEEEWSIERAEE" . “BMIEELAS” M “SHERISIE
SBIAR” o ARESEINXLRBA A SRIVEITIRER, HiIRFESE.

El{S € T =3 & R RER

HEEARA—K

B 15 2 2RRRTHBESIGIEEA S, BIRERE mA&#ﬁﬁhL¢
WEREEAAGEAARAENHERABERL. RNMUZTBEREREEER
w%mawnﬁwﬁgﬁ,u%ﬁkmigﬁ$ﬂﬁu¢ﬁmAﬁ1ﬁ§mé
AE. AEITEARNUT:

o MB/EEWHILRAS: KARBHUNEE-0.37%, KFFBFUE 0.29%-
o EBMHERES: ARBHULE 1.44%, KEBEE 5.84%.
o HFEERIGIERAS: KAREBHUNE-0.97%, KFBFWE 4.29%-

E2: B¢ TEsEWEARERI (20220902)

2.0%

1.0%

0.0%

-1.0%

I037%

2.66%

-3.0%

122/I

10%
1.44%
5.84%
4.29%

-1 30'/-I

5%

0.29%
0%

-5%
0.97%
-10%
2.66% -15%

&
=X

o

I I 975%I

-2.66%

-3.03% -15.30% 5 59% -15.59% -15.59%
4.0% -3.63% -20%
RAEESWEERAS B RES #EeRlEIEEES HBEE SN SHERAES TR A S HE Rl SiEEas
nAAWE e LERFHESEREE - BHKE nAAWE wEBREDESERWE 8BRS

ZRRIR: WIND, EfSIESEFMsTREE

FRIRIR: WIND, EfFIEREFTEE

F1: BRI EshEHEE 2022 F£xRI

AEFRW (2022.8.29-2022.9.2) AERM (2022.1.4-2022.9.2)
AaEk HhHEEE B HHER HBEES A HHER
= DIE3. [ R btk W SriERE S W SriERE S bi-priizh= W SriERE S

HAKEHE (HE) -3.36% -1.39% -4.03% -17.10% -11.03% -12.86%
chilF 500 #EEE -2.36% -2.36% -2.36% -16.44% -16.44% -16.44%

FEXF FRE 500 5 34BER -1.00% 0.97% -1.66% -0.66% 5.41% 3.58%
HAKH (EBEBMD) -3.03% -1.22% -3.63% -15.30% -9.75% -11.30%
EBERERE SRS -2.66% -2.66% -2.66% -15.59% -15.59% -15.59%
X B E R R S B -0.37% 1.44% -0.97% 0.29% 5.84% 4.29%
EERREPHE NS 58.35% 17.35% 69.35% 38.47% 14.18% 19.71%
EEFBREFHSR 992/1700 295/1700 1179/1700 654/1700 241/1700 335/1700

BRRIR: WIND, EfSIESHE S
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GUOSEN SECURITIES

MBEESWHFHERES

EfEEeTRBESWSIERES, SEMNFLOSESRBWEPME (R TUE
BRRERE &% 885000.WI RE) , ,HAE’]iifEIH’JEJ‘Tﬁ—IﬁJbﬁﬁFF 2020
F 11 B 15 BRHHEERS <<§:Hﬂl:%§$ﬁﬁE’]iL—J\im's‘ﬁﬁﬁlﬂ%» FEIE
M2, AT EFSENREHITHE, ,HALISIﬁnE’J1+§E%Jfﬁ1_L&$ LR
e, EFEECHNURERESCMPHEITTE, KEEEEA 90.21%.

® AJF (2022.8.29-2022.9.2) , MEH G EIEIRESHEITYLEE-3.03%, 8
MEERERE S %&E%ﬁqﬂlm 0.37%.

® K (2022.1.4-2022.9.2) , MFEE I SiEmA A BEITINE-15.30%, 18
POF=STE] xmigﬁhﬁﬁfﬁ;ﬁqﬁﬁnozg%o SEPK, MBEESWEGIERAS
EEEBREDHES 38.47% S (654/1700) .

E3: MFESISIERAESRI E4: FESWSIERAESFELRERETHR
2%
0.29%
0% 60%
2% . - -0.37% 50%
40%
9 o, -2.66%
-4% -3.03% 0%
% 20% BAHE HIES00H %
-8% 10% Sk 38.47% SR 44.88%
-10% 0%
||
-12%
20%
e 30% SPIRI00HES,
-16% A15.30% 15 59% -40% SMIm: 59.29%
18% ’ 50%
AR e 0% 9% 17% 26% 34% 43% 51% 60% 68% 7% 85% 94%
B EBERSWSRES w HEREARSIEY  « BIKES EFRAKE  WEBFLSUIBTRAA  WPR300  WHiE500
ZRKRIR: WIND, EfRIESFEFRAEE FIRIKIR: WIND, EMSIEFESFAnEEsE

B 5 Rx THFESWSIEEEE 2022 FLUREFE SR EFHER 5L =BTE
FFAIE. ZESEMERSHEMLE, WRNEERSHNFERA zﬂﬁﬁ%l&ﬁi’i
38, ABEMLPEMHER, B 6 RRTSFELURMBESWSIERASSE
REMESEYNFEES. FAFERRELESEHINER-15.59%, ﬁl:%%
e 5 iRAE AU E %R-15.30%.

El5: MBEEEWEIERE S SF USRS DR FE El6: SEURMBEEWEIERA S R

1.05
50%

il

<
X

il

45% 1.00
40%

0.95
35%
30% 0.90
2% 085
20%
15% 0.80
10% 0.75

o

%

T oW oW < @© W AND ~
sreggey Iag goNg 5
TETT T ANNOOOOOS vvvmmmm«)(o(ow NNNNNNN
ooooooooooooooooooooooooooooooooo
SESSNSNNNNSSSNNNNNNNNNNNRANARRNNNNN
SRERERERERERRERESRERRRERRRRRRRRRER
LERERESEN BRI GIERAS
HERERE G A
; . o e et P e 2 T
LS SE . = 23 TS s EEIESFEF MR
ZRRIR: WIND, EMEIEHEFHoAEES FRBRIE: WIND, EMEIESHEFHsrER
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SRR E

R R v ey
B e TBmEE

REWH) .
1L 90.21%.

e [ (2022.8.29-2022.9.2) ,
ERER R S5 BB EHULE 1 44%0

® K (2022.1.4-2022.9.2) ,

&, BT @B

BH

EBTNERAE

% 14.18% i = (241/1700) .

E7: @BmAAEiEA SR

[El8: EBFHAEILES

ik pu

SELURAERE P AVHEE

BREMFITEABMZARENNEMIE,
éﬂéﬂ’\]ﬁéﬂﬁ’lﬁﬁ‘t_l%JL&MF 2020 £ 9 A 30 BHA MY E/RE (EBHHAKR
EHR, RMNUEBREEESEBIERNEESIREE, KXREE

A& 4 xtuiis-1.22%, HExTEE

LA A LU EE-9.75%, HEXTE AR
FRESIRMBHINE 5.84%. SFLUK, BMIEEESETHREDH

10%
5.84%
5%
1.44%

0%
—
o I
5% 2.66%
-10%
9.75%
-15%
-15.59%
-20%
KB WER REWEE

BREIEAS s HBRERESER «BYE

10%

9% 17%

BEHR
AL 14.18%

26% 34%

EFRENE WBTHEES

hIES00HEE
SR 44.88%

SPIR300HER
PIR: 59.29%

43% 51% 60% 68% 7%

13PR300  WARIES00

85%

94%

ZRRIR: WIND, EfSIESEFstREE

9 R T EBTMEEIELA S 2022 FLAKRAE EZIE D AIHER 2 LR BB F
10 RRTASFEUKREBMHBEASSEBRFEES YNV PEES. ZIK$

ERkiE: WIND, EYSiE

%

RS EEIE

M RRRE R E S B E-15.59%, BINHIEILESWEEZER-9.75%.

FE

. TR & FRRIE SRR . SENRBIBHEAAE
E9: BMHAEIREESFLIK A B ] [E10: SFLURBHAEIRE G RN
90% 1.05
80% 1.00
o
70% 0.95
60%
0.90
50%
0.85
40%
30% 0.80
20% 0.75
10%
0.70
o H ’ ‘H ‘ h‘ ‘ | HHm ‘H“””‘ H2EIABINAEINRE2RNIBLRBBEISZEE28832883
0% S NN NNSISSBLUNO0OORRRNNI 0 @@
g:"ﬁ&%t‘iNSS?S%BE&%8:&58‘2%%898&892&& TR RYNNNRSNNNSNYSNNYYINNIJII]IIINE]YS
CrrSRNNBRnadSs N innll3800dRSNNobndd SASHSFSESSNSNNSNNSSNNSNSSNNNNNN
SNSRI NRSRSSSNNSNNSS88SSSNRIIRRE]SS SRERASRSRSRSRSRSRSRSRSRSRSRSERERER
888888888E888888888888888888888888 -
SERARNRAVRVIRIAICRIARIRARICNICICIRICRER — ETEEE A S — LERERESER
. syl < .
ZORIsRiR: WIND, EISIEZ&r5t i ot HRRIR: WIND, EMSIEHEFMTRAREE
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SRR E

FEERISHEBAS

EE€IHHERIGIEEREAS, BEUNMBRAEESPNEARE, MEEE

Hxﬂme&nﬁuﬁi, QHAE’B#EH*’JEHT_I ST 2022 F£2 A 18 HAHHY
LTHRE (GHEREMBA—HE. BESIK) . BN, RNUSBRER

ESiBERAEIREE, AHBES BN 90.21%.

® K[ (2022.8.29-2022.9.2) , HFE Rl 51EEE S4B ITINE-3.63%, 1H
SEBRERRESIE éﬂziﬁ%ﬁqﬂzﬁn-o.gmo

® KF (2022.1.4-2022.9.2) , HFrEER I SE5E & BT zE-11.30%, #H
HEBRERESIE zﬁzi’:aﬁqﬂzﬁng%o SELK, HRERISIERAS
EEEBREDHEZ 19.71% 9 5 (335/1700) .

El11: FEeRlsEmE &R E12: HFEERIEIEREESFLREREFIHZ
10%
60%
0% 4.20% 50%
40%
0% 30%
. -0.97% 20% EAHS hIE5004 %
-5% 3630 “285% 10% SLA: 19.71% S 44.88%
0%
-10% -10%
-11.30% -20%
-15% -30% SPIR3005ER
-15.59% 40% A 59.29%
-20% -50%
ARG AFUE 0% 9% 17% 26% 34% 43% 51% 60% 68% 77% 85%  94%

=SB ERISHSRAS 0 BBREESIEY » B

EHRREWE BFHLRUSKEEAE WFR00 WFIES00

ZRRIR: WIND, EfSIESEFstREE

E13: HFREeRlsugaEs

FRIRIR: WIND, EfFIEREFTEE

B 13 B 7T 5@ SRR S8 A & 2022 FLURTE ERIERE A HER 5L =B8]
FFoIE. B 14 R TSFLUORSH ERIGHERESSEBREEESEHN
FEEE. AFEERERESRBNEZE-15.59%, FEERISHERAEESI
5 #-11.30%.

SELURHER D LR B E14: SFELURS B SR SHEERE SR
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%

o
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X

4

=)
X

3
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Q
X
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X

k

LT

Q

20220104
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20220215
20220222
20220301
20220308
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20220322 ==
20220329 ==
20220407 "=
20220414

20220421

1.05
1.00
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0.90
0.85
0.80
0.7
0.70
N e Ny
eI bINRE IS R80EN2ER8ETINR8YRRE3e38
Qs CRNN 8RS SY8058888855088:88
goryrooa@oormorys 00000000 SSSSSNA828883I33I3I0808808055553888%
QoI s82aR8eRN82EY: SRR SNSRI NSRS RER8R8S8888]88¢%
R - R RS- B R N B R BN B R BN R R R R R RS R RN RN RS RS ES R RN A
SehoRebooSEsE2 ks 88985858585 85858888888888888888888
SS8SS8SS8S85585888:¢8 SRERSRRRRSRSRSRSRSRRRRSRSRRRRRRRR
N NN N NNNNNNNNNNNNN
o - o
SRRSSSSRSS8RS8S8RS8R —— STWERUSRBAS — BB SR

ZRRIR: WIND, EfSIESEFIsTREE

FRIRIR: WIND, EfFIEREFTEE
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NHEERIEE

BREREsHREW RS HHFR

15 FE 16 R T 28 A BRIRE (BB EHAHFFRRE ST « £5)
BREAXBERAFHORERSHE, #E T FARD LA TR~ =R,

[E15: 7 BREFE BN AR B 2 53 75 [ E16: AFREMENRE LS E

9
6% 30%

4% / 20%
2% _~ 10% /
o
- / 0% “
2% /
/ ° -10% /
9
-4% / °

-20% —
-6% / /
8% -30% /
-8%
-10% -40%
10%  20% 30%  40% 50% 60% 70%  80% 90% 10% 20% 30% 40% 50% 60% 70% 80% 90%
-0 R ENERE ——RE FaiRE
ZERRIR: WIND, EfSIESEFMsTREE FHRPRIR: WIND, EfSIEREFFrEE

o K[, BREWEPME-1.02%, 39%HEFE Lk, 61%HRFETEL; £
NG E-2.69%, 4%HEE LK, 96%HEETE.

o KF, BEWmPHE-1317%, 28%HIE LK, 72%HIRETER; £
BREUWEE P AIE-17.19%, 2%HVE S E7K, 98%HIEE Tk,

3R2: 2022 FLURBRER EFBREWE SRR

E3:0) &=/ME 10% 20% 30% 40% 50% 60% 70% 80% 90% BAE
[ (2022.8.29-2022.9.2)
B= -29.43% 7.76%  -5.27% -3.60% 219%  -1.02% 0.00% 1.05% 2.31% 4.48% 61.37%
BRERRRAES -10.09% 5.12%  -4.26% -3.64% -3.08%  -2.69% 2.32%  -1.85%  -1.37% -0.58% 5.78%
A4 (2022.1.4-2022.9.2)
B=E -66.38%  -3551% -28.42%  -22.87%  -17.65% -13.17% 7.98%  -1.73% 7.03% 19.99% 252.64%
BERRBREES -39.30%  -2445% -22.05%  -20.14%  -18.68% -17.19%  -1553% -13.66% -11.45% -7.91% 47.01%

FYRERIR: WIND, EfFIEHEFRmEE.,

1B SWIRIEL Z [EHI R AR B T BAIE 8



4

EfIE=

GUOSEN SECURITIES

SRR E

MEEGWGHIEREAS

SRS B 9T

IEEEHEEWBEANBS TREEN, EXESREEENKELERZEA,
e FAHAR SEE . mxx—ER, RIREAEREENASR, MR
G ITFRIEEIE Y, HTAMNFESRE. EELNFESHONEMLE, XA
BRI TIER, KEMPEABBEN.

BATNE S\ ERIERE S, B ZEEN . ERREEN . NS EEFZNEES
EeiiThiE, ETEAEERTHENNER SH A REBIFERE KM ARE
I3, 2010 FELURENBHFRE P RIBOL 7%,

S mEERKEL, HEESNFCANFLNTHER, RtEEERET
B, RAGGHEEREFEEETHARERFE LM RankIC ATgEamkS
UTHECAEEMNEDE. HMNRANSITERT RankIiCIR B755%, BHAIHE
FRIRHES 12 1, ERAFHEE—EBRAMAEASAREDPHERME. BT
M SEAITES2IE T8 RankICIR, R85 5 471t ik BRE F7£ HATBR =it P A9 R
W, MFECTUEMEROMERESZCHESEESENE.

AL TOPI0 %M EEHIIFC AL ZE], L TOP30 EEEMIFCHWESR
EIEH, RBASMANGERHEESS TOP30 HEEESHCEANITLRER
BiRE, WERFSESWEIEEAS, HEXREZAERINS, EBIREHRM
FEIBRE P

YR

MHEE e GHERE SR ENXE 4 2010.1.1-2022.6.30, EEECNURIZFHA
MEME, AEFEHINEILER 2357%, HEEEREEECIEYLFHER
13.80%, 7 2010 FFLKEY 13 Frh, HEKRIHFE W S AHERERAT
20%.

E17: MBFEEWGIEREASHLERN

18 6
16

5
14
12 4
10

3
8
6 2
4

1
2
0 0

Q\Qb‘ g’\& Q\Qb‘ Q\Qb‘ Q\Qb\ g'\Qb‘ g'@b‘ Q\Qb\ g’@b‘ Q\Qu Q\Qu Q\Qb‘ \Qv
S N S © ™ & © A © S N N >
N Q\ Q'\ Q'\ Q\ '\ Q\ Q\ Q'\ Q\ Q(‘[, Q‘], f],
Vv Vv Vv Vv ”lz Vv Vv Vv Vv Vv Vv
— EES SR AS LEBRERESER —*HSQ"S‘EEE(E %)

FRRIE: WIND, EfSIEZEFR e
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*=3: MBEREWSUILRAS

EfIE=

GUOSEN SECURITIES

SRR E

St

WEHREE

HEXPIES500| WEREERAS HTERFHES HBEREEE AXaREGHE EXaBRES

LA we)  TESOEE am | mem  mwks B A i
2010 27.39% 9.45% 17.94% 21.19% 3.51% 17.69% 5.65% 16/283
2011 -23.42% -33.83% 10.41% -19.25% -24.72% 5.47% 19.02% 62/326
2012 24.91% 0.28% 24.64% 21.20% 5.68% 15.52% 1.85% 71379
2013 44.92% 16.89% 28.03% 37.60% 15.47% 22.12% 8.96% 38/424
2014 42.07% 39.01% 3.06% 35.35% 23.68% 11.68% 21.38% 96/449
2015 86.91% 43.12% 43.79% 73.75% 47.02% 26.74% 12.16% 59/485
2016 4.49% -17.78% 22.27% 6.34% -12.39% 18.74% 4.53% 27/596
2017 35.77% -0.20% 35.98% 29.98% 16.06% 13.92% 15.09% 97/643
2018 -21.97% -33.32% 11.35% -18.44% -24.33% 5.89% 19.37% 142/733
2019 70.69% 26.38% 44.30% 61.11% 47.03% 14.08% 19.93% 167/838
2020 94.75% 20.87% 73.88% 80.80% 58.12% 22.68% 18.72% 178/951
2021 10.93% 15.58% -4.66% 10.54% 9.62% 0.92% 42.45% 616/1451

20220630 -9.12% -12.30% 3.18% -8.17% -9.42% 1.25% 33.53% 570/1700
EHE 26.78% 3.02% 23.76% 23.57% 9.77% 13.80% -

FRISRIR: WIND, EMSIESFEFIR AR

BIARRES

SRS B 9T

WEBHAANRE—EET AR ENAR, RIS LRI SBTAEHHITHR,
RUBREABTAEGHLENEEAHEEZNBHINE . HNUFRITE B
5 oiihesk BESFRAFGREBASEHREL, EEBMHRER
FHREHITERABMRAERAENMEE IR, PHEHFERE£EAREEMR
AEHIROBTHARE, WEBTHABEREHS.

YR

BT AR %k 4E & B ELNIX (8] A 2010.1.1-2022.6.30, #HERSEEZZEAR,
A FILULER 40.81%, HEXTHRIE 500 $58 37.74%. ZECMN L5 BRI
fa, HEFHWEEIRE 35.24%, HREBRERESIENFLEE 25.53%, 7
2010 FELAKE) 13 F£rh, BEBEMIESHIZ B AEHAEREAIRT 30%.
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18: BFHABIREASHERN
50 16
45 14
40
12
35
30 10
25 8
20 6
15
4
10
5 2
0 0
N N N N N N N N N N N N N
UV U N I G N I I G P 1
LIRS N9y o L0y e A QGRS N
F SO NS S S S SS S SS K
Vv Vv Vv Vv Vv Vv Vv Vv Vv Vv Vv Vv Vv
— B IR A EBRERESE — HEXT 3R 55 (A %)
BRRIE: WIND, EfSIESEHsAEE
FT4: BIRHERSEAASTYSIT
£ BT ARNE £ thiE 500 $5% HEXTHiE 500 | BT EES TERENES BARRERE EEIREPHE ExzmiiEs
& GEe) = B CGEELfD it (6 B SLs HHL
2010 70.24% 10.07% 60.18% 55.07% 2.86% 52.21% 0.35% 1/283
2011 -11.79% -33.83% 22.04% -9.15% -24.72% 15.58% 0.31% 1/326
2012 45.26% 0.28% 44.98% 37.90% 5.68% 32.22% 0.26% 1/379
2013 74.19% 16.89% 57.30% 60.73% 15.47% 45.26% 1.65% 71424
2014 50.73% 39.01% 11.72% 42.45% 23.68% 18.77% 12.92% 58/449
2015 97.56% 43.12% 54.45% 82.08% 47.02% 35.06% 8.04% 39/485
2016 5.31% -17.78% 23.08% 6.83% -12.39% 19.22% 4.03% 24/596
2017 28.01% -0.20% 28.22% 23.49% 16.06% 7.42% 30.02% 193/643
2018 -10.30% -33.32% 23.02% -8.27% -24.33% 16.06% 1.50% 11/733
2019 81.18% 26.38% 54.80% 68.85% 47.03% 21.82% 10.62% 89/838
2020 88.41% 20.87% 67.54% 76.95% 58.12% 18.83% 23.45% 223/951
2021 40.57% 15.58% 24.99% 36.76% 9.62% 27.13% 6.96% 101/1451
20220630 -6.23% 12.30% 6.07% -5.46% -9.42% 3.96% 18.59% 316/1700
SRE 40.81% 3.07% 37.74% 35.24% 9.71% 25.53% - ;

FERISKIR: WIND, EMSIESFEFM s

R R EIERAS

R E At

FHERASHEAFI T BENHITE EMTAITI. RRENARECERES, XEE
5 RBRE AT AT E T EENERREES], RHFBARAMRINZLLEF I
I (EASERNIEREE EHNRAFEE) EaRARBENIHWRERL,
HFEERREBFANELEE KN Alpha B, HEXMNNEET B E MR,
SN RREAFEEXN T HANREELIE. AREM, FEERKREBEE

B RS ERFEE SRR, FREBEZREPHITH—DHIE,
MAT R SRR e S BREREE S ERIRN.

1B SWIRIEL Z [EHI R AR B T BAIE 11



4

EfIE=

GUOSEN SECURITIES

SRR E

BIVAHEeRRFBMAERTEMLREE, RABEMUNHFRIEFIEES
FRERBREMRENIR. NI LORE, UEEAFESOTISHRTIEE

i, EsHeRISIEERAS.

YR

AW 188 E AR ENX (85 2018.1.2-2022.6.30, EEANRX S ER
MEmE, AEaFERWER 29.58%, HiTEBERERESIERENEE 15.81%,

1£ 2018 ££-2022 FHAE), HAEBFERNGHIZ EHE TR ERT 30%HIKFE.

E19: ZFEERIEIgRESHERN

4.0
3.5
3.0
25

2.0

— #H eI SHERE

op

LERERESER

— xR 55 ()

1.9
1.8
1.7
1.6
1.5
1.4
1.3
1.2

1.0
0.9

FRRIR: WIND, EfSIEHESFHMREE

*5: FRERISIERE S LG

gy BEEBUGEME oo ERIRES0 #Eﬁggﬁ HEABRDES BRRERR EXDRECHE EEDRED
wa GHR) BE fskr v s a5 Y s

2018 -12.84% -33.32% 20.48% -10.37% -24.33% 13.95% 2.73% 20/733

2019 67.09% 26.38% 40.71% 56.84% 47.03% 9.81% 26.85% 225/838

2020 97.12% 20.87% 76.25% 82.14% 58.12% 24.02% 16.82% 160/951

2021 30.97% 15.58% 15.39% 27.51% 9.62% 17.89% 14.27% 207/1451
20220630 -6.98% -12.30% 5.32% -6.04% -9.42% 3.38% 21.06% 358/1700
£HE 33.57% 0.74% 32.83% 29.58% 13.77% 15.81%

FRISRIR: WIND, EMSIESFEFR AR

MBS £2 7
R E2 S K F N
TR A SRS

1R B 5 X B
REBFINRIATESHEEARNRINFEES.
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GUOSEN SECURITIES

A

S HrIm S BA

EERIEMEMRBOEIEIRBAARE; SMEBETEENRUER, BdAEAEHSHLERL,
AKX BYR. AE, FRAZEMEZFHREHEME; FEELE. AEIRRKABREARKRE
it B A B IS A RN E R BZ S E R E M iREM, itk AR,

E S & FIER
5 H 3 BAA
I RN I F a2, 20%
R e RN E T a5 10%-20%2 ja]
BRI it RN EIN FHHEs +10%Z 8]
=0 RN IS T o iE g 10450 E
. B AR EIE T hiAdEE 10% |
ﬁgﬁﬁ chit TUIEBERN FHHESR £10%2 8
1AL Tl RN T hiAdE s 10% |
EEE

AREHRERFIEFRNVAERLE (EEFDTEIERSITFIRIERFRFE BN S HER) HE; RERRI
EfFIEHFRHBARLR (UTER “RAT" ) FH. , AABFAEERA
WEABREMAEAZTR. REPEIFA, EANMEAMCAFTSUEAERXNER, EHZ5EE. £TA
RABRENHEIDERBFIRRARSERATENUS, —VIAUEQARAEEFAHHEARETEMRA
R

ABEETELFNENHEEES, BERQXFAFTRIEZEMNLEESNTEN. EWt. KIREMEN
2. EZR BYUERENNEREARDTARELFL TS EAIE, EFRNH, RoOAATRESH
EMEXRBREMBER BURENF—HHRE. BRARDTRIERREMDEEREARLTHBIKRT;
BB RERERTANTE . EFFEITAXEEREN, RAFNIBITXERXEHMMEITAR. RAFH
KRRV MAESFERARSPRRERINARMELITHIESHRITRS, EAEAXLEQARHBHFR
RERFRIT. MEHEHEM~RFEXRS . FRANHE~EEHN]. BEMTUAREMBREWS
BMIIATREMIMESAREPERI BN —HARBERR.

FREESEZH, THREERMTIESR A ERNEASEIF. EEABRAT, KREPHEEHM
BRATHRIHEM D ABNRFZIL . EAERANSZIEFRBWERE S BIEFRERRNBE S O KEIE
HATH. WEENES B CHRE RNV SRR BITHE ZERAARSABEABTTIERHBITRERE,
BRARRESMNIRFFEEAAREREASMERN— BRI ABEERRIE.

MESF R 35 & 1l 5 HY I AR
AARAEETEESSHEMNEFRFE BN ZHEE. IEFRESNH, BEAFIEHFRFEBLSHIN
BMEERFEZBARUATIRARESRBZARETFPRBIEFREIH,. FINIEFZNFEEREE
BEABEARSNER: BEERBEASEEZFLER, RBIESFRESFORS; B2HBEXIEFRESON
WE, RES. TS ARV LLXFESFRESZONXE. FiL. RE, ARBIREG. BIUAEE
AREBEFRBIEFRESORS; BIRIE FE. BERNEFEERERS, RBEIESFRASN
BR%5; PENEMSIAERHAMEN,
RMIESFSMAB/EZBEFRBAEF BN ZIH—MEARAER, HIESFQH., IEFRESHIBINESRIES
BXEmBNE. TIHEBHERXEMERHITON, BEOGESFMHE. RETFRFRESNER, H
BIEHFMRKRE, HFRABRFPLXHHITA.
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