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1. ZHEALTMEBITHREFTAL: RE=ANFESBRITE.
3R E+0.09pcts £ 2.93%

B Q3iHALHLHR: 4R L 10 ARLEREZALSL, HRRELSA
Ao, RERBIALSW=ZFETLRBMEFTN, AMTLFobl ks, =
EREHORPEZOITLIANABBRA L, £ FEHEY, FoH LS
A4 19.12%. 13.49%. 10.98%. %TH B 2.93%, EETLPHLE
13, B Q2 ®A— 4.
B IHELCELE=ANSZENLSRTE: QQEALECHITIRL Q248 F 0.09
Mank, moteFEE28 ML PHLE 8, =FFMB PR ST L
AWARE. FReERFEALE, 558K 1.82%. 1.06%4= 0.83%.
BZ%1: £ £ LT LRHFE D]
1021 2021 [3021 202111022 [2022  [3022 202211023 [1H23 (3023|4023 |1024  [1H24  [3024
WEEREM | 15099 1439  9.71%|  7.92%|  7.73%|  9.56%|  9.57%| 13.03%| 1342%| 13.14%| 14.91% 14.13%| 14.52%| 17.30%|  19.12%
BF 12.31%|  14.61%|  13.44%| 1578%| 1273%|  972%|  879%|  8.34%| 8.91%|  953%|  9.98%| 12.31%| 1072%| 14.37%| 13.49%
EHEY 15.00%)  16.03%| 14.48%| 1170w| 1265w 11.34w| 1038u| 12.35%| 12.31%] 12.25%] 13.204] 14.61%| 1175w 11.08%|  10.98%
BEEE 7750 1232w 13.13%] 1375w 1417w 1826w  1570w]  15.18%] 1279%] 12.41%]  97ow|  865w|  9se9w]  9.07u|  10.89%
T8 RE 18.81%|  16.74%| 13.67%| 13.79%| 1263%| 15654 15.84%| 15.67%| 16.58%| 13.22%| 14.80%| 13.58%| 13.66%W|  9.83%|  9.39%
54 267%|  3.01%| 467 400w  487%|  553%|  5.30%|  4.68%|  454%|  414%|  455%| 4714  628%|  6.36%  572%
K ABE 3.75%| 194w 148w 163w 153w 158w  2.05%|  172%|  2.04%]  2.97%|  3.04%| 3304  420w| 4884  571%
EE 182%| 243w 24ew| 290w  208u|  350%|  3.88%| 346  3.06%  3.94%| 448w  436u| 4564 4864  541%
B 0.50%  0.60%  073%]  1.004|  1.40%| 106w 1584  1.19%|  2.02%|  4.19%| 345k 2964  414w| 5284  5.32%
o 508% 7104  9.04%|  7.24w| 8134  801%|  6.86%  652%| 6.53%|  5.86% 593  579%|  537%|  517%]  5.01%
Mg E 3.62%  337%|  3.3%%|  3.65%|  3.19%| 315  3.79%|  3.81%|  4.09%|  479%|  490% 5464 5324 5414  4.83%
ERET 1.63% 178w 22|  ovew| 220w 2374 287w  270m| 23|  271% 255w 2664 2204 2934  341%
$B57 5.48%  4.03%  3.20% 2.93% 4.02%] 2.68% 2.84%| 3.01% 1.98% 2.12% 256% 1.99% 253%| 2844 2.93%
ZiBiEE 1686 104w  130w| 156w  171w|  2.03%]  276%  281%]  2.69%|  189% 203w 1864|2404 2424  2.22%
AREY 070%|  045%|  094%| 100w 115w  os5ew|  o087w| 106w  11ow|  152%] 138w  176w| 281w 325w 2.07%
TEA 3084  292%]  3.03%| 324w 292w 27om|  325u|  4.61%|  749%]  7.3%%] 514w  441%| 289w  184u|  2.04%
ElS 5z 2.15%| 1304  2.03%| 225w 150  1.79%)  1.00%|  1.30%|  0.92%|  0.84%|  165%|  1.13%|  070%|  076%|  1.82%
RN 1.554% 1.22% 1.26% 1.52% 2.38% 177% 2.02% 1.80%|  172%|  1.47% 1.56% 2.20% 1.97% 2.00% 1.62%
XiB 041%  047%| 076k  031%]  097%| 104w 1544  0.84%] 0.89%| 0.87%  1.32%|  156%| 203w 2084  157%
i 180%] 095w 153w 186w 261w  201%]  275%]  231%|  1.66% 152 156w 124w  102%]  093%]  1.45%
BTHE 151%]  1.12%]  074%| o077 0834  091%  071%|  098% 078%  095% 0924 0974  1.39%|  1.05%]  1.01%
=i 2.06% 170w 142|158  133%|  1.05%|  1.05%|  0.99%|  150%|  1.65%  1.32%|  096%|  1.09%|  077%]  0.82%
BHED 0344  034%| 041w 055w  074w|  osew|  ossw| 0534  075%]  081%]  osow|  oe1w|  o5ow|  ossu|  0.49%
FLRE 0.25%] 0304 0358  031%]  041w]  o03sw]  o029u]  o028w]  034%]  045%]  047w]  o7ow|  o7sw|  o57u|  0.48%
B 134%]  1.09%| o087 119w  13s%|  1.15%]  0.67%]  0.96%]  0.90%  0.84% 089 0614  058%|  044%|  0.47%
bk 0.33%|  036%|  075%|  081%| 059 o078w|  071%| 0504  041%  052%|  054%|  059%| 053]  056%|  0.44%
KRB E 301%|  218%|  2.10%|  156%| 132w  181%|  160%|  1.90%| 1.25%] 0.67% 0.68% 056 058w 0374 0.41%
B ES 0.05%|  0.085% 006k  007%  011%] 009 0074  017%|  017%]  0.24%] 0304 023w  024w|  oasu|  047%
55 042%)  055%| 0508 0308 024w|  ooew| 0028k  028%  027%  030%  031%] o020  o1ew|  ol1ou]  0.14%
KB WIND, F RiERHF AT
BE 2: £ REF6RITEIGHED]
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0
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B%3: ZHREHECRITRIFIEH A

121 1H21 3Q21 2021|1Q22 2Q22 3Q22 4Q22 1Q23 1H23 3Q23 4Q23 1024 1H24 324

%K -1.83%| 4.56%| 0.82%| 0.62%| 0.42%| 2.09%| -0.56%| -0.52%| -2.39%| -0.38%| -2.71%| -1.05%| 1.03%| -0.62%| 1.82%

s e Ak 1.20%| -0.85%| 0.73%| 0.22%| -0.75%| 0.29%| -0.80%| 0.31%| -0.38%| -0.08%| 0.81%| -0.52%| -0.43%| 0.06%| 1.06%
FHEH| -068% -1.81%| -045%| 0.14%| -0.10%| 0.04%| 0.47%| -0.33%| 0.32%| 0.93%| 0.07%| 0.26%| 1.00%| 0.59%| 0.83%

A -0.48%| 0.61%| 0.03%| 0.46%| -0.64%| 1.31%| 0.29%| -0.42%| -0.40%| 0.88%| 0.54%| -0.12%| 0.20%, 0.30%| 0.55%

B R -0.13%| -0.85%| 0.58%| 0.33%| 0.75%| -0.60%| 0.74%| -0.44%| -0.65%| -0.14%| 0.04%| -0.32%| -0.22%| -0.09%| 0.51%

it H A -0.64%| -0.16%| 0.11%| 0.21%| -031%| -0.22%| 0.54%| 1.36%| 2.88%| -0.17%| -2.19%| -0.72%| -1.52%| -1.05%| 0.20%

EBFFI| -048% 0.15%| 0.44%| 0.50%| -0.50%| 0.16%| 0.50%| -0.17%| -0.38%| 0.39%| -0.16%| 0.11%| -0.46%| 0.73%| 0.17%

BAT 2.26%| -1.45%| -0.74%| -0.36%| 1.10%| -1.35%| 0.16%| 0.17%| -1.03%| 0.14%| 0.44%| -0.56%| 0.54%| 0.31%| 0.09%
8 -0.31%| -0.36%| -0.28%| 0.16%| -0.25%| -0.28%| 0.00%| -0.06%| 0.51%| 0.14%| -0.32%| -0.36%| 0.13%| -0.32%| 0.05%
B -014%| 0.10%| 0.13%| 0.28%| 0.39%| -0.13%| 0.32%| -0.39%| 0.83%| 217%| -0.74%| -0.49%| 1.18% 1.14%| 0.04%

KEAMRS| 041%| -0.83%| -0.08%| -0.54%| -0.24%| 0.49%| -021%| 0.30%| -0.65%| -058%| 0.01%| -0.12%| 0.02%| -0.21%| 0.04%
REMA| 048%| -0.25%| -0.22%| 0.32%| 0.16%| -0.20%| -0.48%| 0.29%| -0.07%| -0.06%| 0.05%| -0.29%| -0.03%| -0.15%| 0.03%
- 0.09%| 0.13%| -0.06%| -0.20%| -0.06%| 0.03%| 0.02%| -0.01%| 0.00%| 0.03%| 0.01%| -0.11%]| -0.03%| -0.05%| 0.02%
HWkW H| -0.08%| 0.00%| 0.01%| 001%| 0.05%| -0.02%| -0.02%| 0.10%| -0.01%| 0.07%| 0.06%| -0.07%| 0.01%| -0.06%| -0.01%
BIFE] 045% -0.39%| -0.38%| 0.03%| 0.06%| 0.08%| -020%| 0.27%| -0.20%| 0.17%| -0.03%| 0.05%| 0.42%| -0.34%| -0.03%
GEIRE| 0.09% 0.05%| 0.05%| -0.04%| 0.11%| -0.07%| -0.05%| -0.01%| 0.06%| 0.11%| 0.02%| 0.24%| 0.06%| -0.21%| -0.09%
2HFEA| 0.08%| -0.01%| 007%| 0.14%| 0.18%| -0.18%| -0.01%| -0.02%| 0.22%| 0.06%| -0.02%| -0.19%| -0.09%| 0.06%| -0.09%
E#HAE%|  077%| 1.03%| -1.55%| -2.78%| 0.95%| -1.32%| -0.96%| 1.98%| -0.04%| -0.06%| 0.94%| 1.42%| -2.86%| -0.68%| -0.10%

AR 0.14%| 0.03%| 0.39%| 0.06%| -0.22%| 0.19%| -0.07%| -0.21%| -0.09%| 0.11%| 0.02%| 0.05%| -0.05%| 0.03%| -0.12%

T 0.79%| 1.12%| 1.94%| -1.80%| 0.89%| -0.12%| -1.15%| -0.34%| 0.01%| -0.67%| 0.07%| -0.13%| -0.42%| -0.20%| -0.16%

XiBiEHr| -0.35%| -0.63%| 0.26%| 0.26%| 0.15%| 0.32%| 0.73%| 0.05%| -0.12%| -0.80%| 0.14%| -0.17%| 0.54%| 0.03%| -0.21%

RAAE) 021%| -0.32%| 0.03%| 0.26%| 0.86%| -0.61%| 0.25%| -0.22%| -0.08%| -0.25%| 0.09%| 0.65%| -0.23%| 0.03%| -0.38%
oA -014%| -2.07%| -3.07%| 0.12%| -1.16%| 3.01%| 0.20%| -017%| 0.91%| -3.35%| 1.57%| -1.21%| 0.07%| -3.82%| -0.44%
3 021%| 0.07%| 0.29%| -0.45%| 0.66%| 0.07%| 0.51%| -0.70%| 0.05%| -0.02%| 0.45%| 0.24%| 047%| 0.05%| -0.51%
MAkE &) -013%| -0.25%| -0.02%| 0.30%| -0.46%| -0.04%| 064% 0.02%| 0.28%| 0.70%| 0.11%| 0.56%| -0.14%| 0.09%| -0.58%
Hé& e B| 036% 034%| 1.66%| -0.67%| 0.86%| 0.67%| -0.23%| -0.62%| -0.14%| -0.40%| 0.41%| 0.17%| 1.57%| 0.08%| -0.64%
L5 0.58%| 2.30%| -1.17%| 2.34%| -3.05%| -3.01%| -0.94%| -0.45%| 0.57%| 061%| 045%| 2.33%| -1.59%| 3.65%| -0.88%
NRFL| 040%| -024%| 0.49%| 0.06%| 0.15%| -0.59%| 0.31%| 0.19%| 0.04%| 0.42%| -0.14%| 0.38%| 0.85%| 0.64%| -1.18%

KB : WIND, F &RiEHKAF AT

B BT EBIRELRE, IREEEFITE D,

B 1, 3Q24 A4 KL BRITRIKBE A 8.70%, BR_FREHIE I, H#iT
A7 R K A AP B AREL 2 1A R K947k,

B2, 3Q24 T AFRILE Q2 AR T M, T RA&THAMST AR
RER K. =FZRITADTAA 8.62 7L, m=F K LS 9.69%,
TR, LT H. FALE. A ELEFHRKBAAL 20%,
o B KA B kAR 15%.

B 3. RITHORIKEZ 2016 FRARM LT LRZ, KR ZHAH 092
HAFAMIE, AEAE 2.17%.

B%4: ZHREHCRITRIEE

0.00%
DIOSDIAS0INbDINLDINDDIAADDODOINBDIN

20% 533223 IAVoronocoo S0 XXRRNYRNSBSSRRE

-4.00%

-6.00%

-8.00%

-10.00%

-12.00%

-14.00%
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B X 5: ZHRITRIFCHISHBEECIIHEHKZ K

1Q21 1H21 321 2021[1Q22 2Q22 322 4Q22 1423 2Q23 3Q23 4Q23 1024 1H24 324
BT -6.07%| -6.01%| -5.62%| -5.67%| -5.96%| -6.54%| -6.43%| -6.29%| -6.65%| -7.48%| -7.46%| -8.05%| -8.62% -9.40%| -8.70%
EHAEAN| -1.63%| -1.40%| -1.46%| -1.42%| -150%| -157%| -1.59%| -1.57%| -7.90%| -1.47%| -7.16%| -7.10%| -7.07%| -6.25%| -6.53%
KAAE| -032%| -0.37%| -0.19%| -0.02%| 0.65%| 0.13%| 0.35%| 0.08%| -6.19%| 0.05%| -6.26%| -6.00%| -5.35%| -4.93%| -5.51%
et 0.02%| -0.20%| -0.24%| -0.35%| -0.51%| -0.62%| -0.80%| -0.67%| -5.44%| -0.72%| -522%| -5.56%| -5.26%| -5.52%| -5.33%
A -0.80%| -0.74%| -0.52%| -0.28%| -0.55%| -0.25%| -0.32%| -0.56%| -4.09%| -0.43%| -4.05%| -4.07%| -4.00%| -3.83%| -3.94%
R eRK| 513% -5.43%| -4.17%| -4.13%| -4.81%| -4.38%| -5.49%| -4.85%| -5.57%| -5.44%| -4.14%| -4.33%| -4.70%| -4.30%| -3.58%
K 4 -2.42%| -2.50%| -2.76%| -261%| -2.91%| -2.83%| -2.20%| -3.46%| -2.88%| -3.19%| -3.10%| -2.87%| -3.41%| -3.76%| -3.26%
BIFE] 004%| -0.24%| -0.45%| -052%| -0.40%| -0.31%| -0.56%| -0.21%| -3.05%| -0.35%| -2.79%| -2.70%| -2.43%| -3.01%| -2.93%
A& &Rk -023% -005%| 0.85%| 0.22%| 098%| 1.60%| 1.66%| 0.87%| -1.61%| 0.71%| -2.24%| -1.74%| 0.09%| 0.15%| -1.88%
GEIRE| -033%| -0.30%| -0.19%| -0.25%| -0.16%| -0.21%| -0.28%| -0.28%| -1.89%| -0.11%| -1.74%| -1.38%| -1.33%| -1.52%| -1.58%
HEH 5| -095%| -0.86%| -0.79%| -0.83%| -0.87%| -0.84%| -0.93%| -0.70%| -1.94%| -0.66%| -1.71%| -1.57%| -1.39%| -1.32%| -1.54%
WA S| 1.73%| 1.05%| 1.14%| 0.70%| 052%| 0.81%| 0.55%| 0.96%| -0.95%| 0.05%| -1.46%| -159%| -153%| -1.39%| -1.45%
EHAMHA| -004%| -0.10%| -0.23%| 0.01%| 0.05%| -007%| -041%| -0.13%| -0.68%| -0.09%| -0.52%| -0.88%| -0.82%| -0.93%| -0.85%
BEI| -019%| -0.13%| 0.16%| 037%| 0.19%| 027%| 0.72%| 0.50%| -1.12%| 0.32%| -1.17%| -1.22%| -1.68%| -0.97%| -0.84%
NRER| -2092% -2.77%| -3.06%| -2.85%| -2.63%| -3.18%| -3.13%| -3.11%| -1.04%| -2.69%| -0.86%| -0.53%| 0.45%| 0.98%| -0.16%
G& 0.14%| 0.24%| 0.20%| 0.02%| -0.05%| -0.03%| -0.03%| -0.03%| -0.02%| 0.01%| 0.02%| -0.09%| -0.09%, -0.10%| -0.09%
s -1.36%| -1.14%| -1.00%| -0.89%| -1.06%| -0.33%| 0.30%| -0.24%| -0.81%| 0.33%| 0.32%| -0.02%| -0.18%| -0.50%| 0.60%
B H -1.05%| -1.47%| -0.75%| -043%| -0.19%| -0.37%| 0.34%| -0.14%| 0.64%| -044%| 061%| 0.35%| 0.17%| 0.16%| 0.68%
it F -0.41%| -0.70%| -0.32%| -0.35%| -0.46%| -0.37%| -0.25%| 1.60%| 6.15%| 2.92%| 3.82%| 3.08%| 1.58%| 0.65%| 0.88%
RS 865%| 6.52%| 512%| 4.88%| 4.60%| 6.42%| 6.90%| 6.33%| 8.88%| 562%| 7.37%| 572%| 628% 1.89%| 1.61%
LiBEH| -1.85%| -2.28%| -1.88%| -1.68%| -1.72%| -1.53%| -1.05%| -0.95%| 1.81%| -1.75%| 1.41%| 1.31%| 1.86% 1.98%| 1.74%
#E -0.80%| -0.66%| -0.53%| -037%| -0.01%| -0.07%| 0.06%| -0.31%| -2.50%| 2.07%| -0.54%| -1.01%| 0.60%| 2.20%| 1.89%
L 0.15%| 0.92%| 2.05%| 0.38%| 091%| 061%| -010%| -0.79%| 4.68%| -0.66%| 3.98%| 3.85%| 3.27% 3.01%| 2.80%
AR 4| -0.34%| -0.61%| -3.58%| -0.67%| -0.82%| -0.98%| -0.53%| -0.53%| 3.53%| 0.05%| 4.32%| 4.85%| 4.74%| 4.78%| 4.24%
FREHR| 1.22%| -0.24%| -0.38%| -0.35%| -0.27%| -0.35%| 0.22%| -0.19%| 1.12%| 1.00%| 2.10%| 2.38%| 3.45% 4.14%| 4.90%
EFHAY| 641%| 6.61%| 6.42%| 3.33%| 4.16%| 342%| 2.10%| 4.78%| 10.44%| 4.55%| 11.21%| 12.66%| 9.70%| 897%| 8.91%
% F 539%| 6.75%| 5.96%| 7.35%| 549%| 272%| 1.99%| 1.63%| 529%| 1.85%| 6.54%| 8.85%| 6.98% 10.70%| 9.95%
wAKE| 3.08% 6.13%| 620%| 643%| 7.33%| 885%| 891% 821%| 11.79%| 596%| 8.70%| 7.65%| 8.68% 8.12%| 9.97%

AR WIND, f F4E AR5 50 A7

2, THEEHSRITANRFENL: BERABKEIT

B RAETRECEIFAEACEREGRA:

B 1, FHELHARITRATEGRTELREA T, Aok 3Q24, 24K
& (B3 R) HoHLATAMBITRIRBABIT, T, 8. &#. K
W ARAT, 5] b b e A B TR 0.67%. 0.32%. 0.30%. 0.28%. 0.23%

B 2 AR OCHNERIRAE—cHRIME. = FAHHRAKS
(0.03% A VA L) 898RAT R, FHE . THE. BARIT, THEABITHEA
IR IR IRIT T —REH, LA RIT T RRER S, = F R A —2ib e,
EA RAT P AR B P E . TR, REFHA — R, mikaiasd
33 0 R Ak AR g A — A

B%6: ZHREHFECRTREEHEHA

1Q21 1H21 3Q21 4Q21 1022 [2Q22  [3Q22  [4Q22 1023 1H23 3023 [4Q23  [1Q24 1H24 3024

AR RT 1.63% 1.47% 1.27% 1.06% 1.27% 0.77% 0.64% 0.71% 0.49% 0.49% 0.60% 0.47% 0.62% 0.63% 0.67%
TR ERTT 0.91% 0.72% 0.68% 0.82% 0.95% 0.68% 0.72% 0.87% 0.50% 0.42% 0.50% 0.23%h 0.23% 0.27% 0.32%
TRitRIT 0.25% 0.13% 0.04% 0.06% 0.15% 0.05% 0.11% 0.11% 0.09% 0.13% 0.15% 0.18% 0.23% 0.29% 0.30%
AREERTT 0.02% 0.04% 0.07% 0.09% 0.20% 0.21% 0.27% 0.25% 0.18% 0.19% 0.26% 0.21% 0.27% 0.31% 0.28%
R ERFT 0.06% 0.04% 0.01% 0.03% 0.09% 0.02% 0.07% 0.02% 0.02% 0.08% 0.09% 0.13% 0.17% 0.28% 0.23%
STHRTT 0.01% 0.04% 0.04% 0.02% 0.06% 0.07% 0.17% 0.16% 0.14% 0.20% 0.24% 0.20% 0.23% 0.14% 0.22%
B RTT 0.15% 0.07% 0.02% 0.03% 0.11% 0.03% 0.05% 0.03% 0.03% 0.09% 0.11% 0.12% 0.16% 0.17% 0.17%
B $RST 0.13% 0.13% 0.16% 0.11% 0.17% 0.19% 0.20% 0.20% 0.12% 0.13% 0.09% 0.09% 0.12% 0.17% 0.13%
PERT 0.01% 0.00% 0.01% 0.01% 0.04% 0.01% 0.01% 0.01% 0.00% 0.04% 0.05% 0.04% 0.05% 0.05% 0.11%
BHRTT 0.05% 0.01% 0.02% 0.04% 0.08% 0.07% 0.12% 0.10% 0.07% 0.08% 0.07% 0.06% 0.08% 0.11% 0.10%
BRI 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.02% 0.05% 0.06%
3B SRIT 0.02% 0.00% 0.00% 0.00% 0.04% 0.01% 0.01% 0.01% 0.01% 0.03% 0.04% 0.05% 0.07% 0.05% 0.06%
Kb 5RT 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.04% 0.04% 0.04% 0.03% 0.04% 0.05% 0.05%
SOl ERET 0.82% 0.47% 0.32% 0.20% 0.33% 0.16% 0.10% 0.13% 0.07% 0.02% 0.04% 0.03% 0.01% 0.03% 0.05%
HR G5 $RTT 0.49% 0.09% 0.08% 0.03% 0.07% 0.06% 0.05% 0.08% 0.06% 0.07% 0.13% 0.06% 0.07% 0.07% 0.04%
PR BT 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.01% 0.01% 0.02% 0.03% 0.03%
LBRIT 0.00% 0.00% 0.00% 0.00% 0.01% 0.01% 0.01% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.03%
BERIT 0.01% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.01%
FERT 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.01% 0.01%
S ERET 0.00% 0.00% 0.00% 0.00% 0.01% 0.00% 0.00% 0.01% 0.01% 0.01% 0.01% 0.03% 0.04% 0.04% 0.01%
BRRT 0.04% 0.07% 0.06% 0.05% 0.11% 0.09% 0.13% 0.10% 0.04% 0.03% 0.03% 0.01% 0.02% 0.02% 0.01%
B $RT 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.01% 0.01% 0.01%
FR4RIT 0.81% 0.65% 0.43% 0.31% 0.22% 0.17% 0.11% 0.18% 0.09% 0.05% 0.04% 0.03% 0.04% 0.01% 0.01%

& B WIND, & &iERH AT
Er RITREASHECE SI=ERITRFCTH/MEA L FeRETH: BP AL T EFTRITSILAO
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[PIRUESS

ZHOMNGTAI SECURITIES

T ERRE

BET: ZHREHFECRTRE ERECTLEHTA

1Q21 | 1H21 | 3Q21 | 2021 | 1Q22 | 2Q22 | 3Q22 | 4Q22 | 1Q23 | 1H23 | 3Q23 | 4Q23 | 1Q24 | 1H24
iz 9% 42 47 0.01%] 0.98% | 0.91% | -0lp2%] 0.04% | 0.01% | 0.70% |-0P1%| -Gb2% | 0.85% | 0.05% | 0b4% | 0.02% | “08%
1 4% 170.01% |-0.01%] 0.00% | 0.00% | 0.03% |-0.03%| 0.00% | 0.0p% | 0.00% | 0.03% | 0.01% | -0.01% | 0.01% | 0.00%
T 4 7] 0.19% [ -0.118% | -0.04% | 0.14% | 0.14% |-087%] 0.03% | 0.16% | -0.87% | -0.dB% | 0.08% | -027% | 0.00% | 0.03%
44 4 17| 0.68%] -0.16% -0.%}% -o.%:% 0.22% |-0.80%|-0.18%| 0.01% | -022% | 0.00% | 0.11% | -0.18% | 0.18% | 0.01%
- #: 42 7] 0.00%] 0.00% | 0.00% | 0.00% | 0.01% | 0.00% | 0.00% [-0.01%| 0.00% | 0.00% | 0.00% | 0.09% | 0.00% | 0.00%
% 3 4% 17| 0.38% | -0.34% | -0.16%-0.12%)| 0.14% |-0.18%|-0.05%| 0.02% | -0.06% | -0.05% | 0.01% | -0.01% | -0.02% | 0.02%
T % 4% 17| 0.21% -0.11%|-0.10%| 0.03% | 0.09% |-0.10%| 0.06% |-0.01%| -0.02% | 0.04% | 0.03% | 0.02% | 0.05% | 0.06%
" % 4k £7]0.01%]-0.01%] 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00%
#r & % 47| 0.00%] 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.02% | 0.03%
% i 4 17| 0.02% | -0.02% | 0.00% | 0.00% | 0.04% |-0.04%| 0.00% | 0.00% | 0.00% | 0.03% | 0.01% | 0.00% | 0.2% | -0.01%
i # 4 17| 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.01% | 0.00% | 0.00% | 0.00% | 0.00%
% M43 7] 0.01%-0.04%| 0.02% | 0.02% | 0.04% |-0.01%| 0.04% |-0.02%| -0.02% | 0.01% | -0.01% | 0.00% | 0.02% | 0.03%
i % 4 17| 0.01% 0.02% |-0.01%-0.01%] 0.06% |-0.02%| 0.04% |-0.03%| -0.06% | -0.02% | 0.00% | -0.02% | 0.01% | 0.01%
% M 4 £7] 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.01% | -0.01% | 0.00% | 0.00% | 0.02% | 0.02% | 0.00%
7% 4% £7]0.00%] 0.02% | 0.03% | 0.02% | 0.11% | 0.01% | 0.05% |-0.02%| -0.07% | 0.01% | 0.07% | -0.06% | 0.06% | 0.04%
Wik % 4% 47| 0.05% | -0.40%|-0.01% | -0.06%| 0.04% |-0.01%| 0.00% | 0.02% | -0.02% | 0.01% | 0.05% | -0.07% | 0.01% | 0.00%
i M 4% 47 0.08% | 0.00% | 0.02% |-0.05%| 0.05% | 0.03% | 0.01% | 0.00% | -0.09% | 0.01% | -0.03% | -0.01% | 0.03% | 0.05%
K 3 4 47| 0.06% | -0.02%-0.03%| 0.02% | 0.06% |-0.07%] 0.05% [-0.04%| 0.00% | 0.06% | 0.01% | 0.04% | 0.05% | 0.10%

*B: WIND, ¥ &iE%5F AT
Er RAITRA AR SIS RITRBC T/ ALLF LT, BPARTEFTRITHRLESNHTAH O

MEFHELHLCEBTRAREE: 1. 2286 SRAAKL TN ELGEIT
BEQAAEZAFRATA, #H1L3Q24, FHALL (5HAX) HE b8
ITRBA EHEL AT BA AT AL R AR & . IR, Tk, WNARAT, &
A & AT A B AR S TTAEM 7.21%. 6.65%. 3.52%. 2.96%. 2.74%. 2.
MESHLCERBRILEGTLERE, BERAKSZHAKRRBREHFIT,
I, B TR, RRBITOHL SR T 076, 0.33. 0.30.
0.27 A8 % Lo

EHEL=F BN BATIRA RN 13.87 10 TL. AEARAEERE, L7, P H.
TREFTEEREIHELBKRARN, 2AAN 1099/9.11/414 It . =%
BEREMEILER KR TEER R, AL, R4, REAESHH
6.82/5.14/4.53 1L .

B%8: ZHEEHTRITETAL L RITREEE T LEHE

1Q21 1H21 3021 4Q21 1Q22 2Q22 3Q22 4Q22 1023 1H23 3Q23 4Q23 1Q24 1H24 3024
BREBERTT 0.87% 2.11% 3.91% 5.15% 8.20% 8.57%h 9.20% 9.00% 7.15% 7.76% 8.75% 7.61% 7.82% 7.69% 7.21%
BHERIT 4.96% 0.83%h 3.00% 6.450 8.85% 8.97%|  11.72% 9.83% 7.55% 8.63% 6.13% 6.00% 6.58% 6.94% 6.65%
BIRRIT 4.48% 2.80h 0.8% 1.20% 4.04% 1.05% 2.09% 0.98% 0.96% 2.88% 3.17% 3.16% 3.64% 3.37% 3.52%
TIHERTT 8.30% 7.7% 8.04% 8,550 8.70% 7.08% 7.25% 8.42% 5.80% 4.86% 4.95% 2.80% 2.62% 2.66% 2.96%
HUMERTT 3.20% 4.45% 5.14% 4.47% 5.17% 6.18% 5.89% 6.28% 4.12% 3.88% 2.75% 2.63% 2.96% 3.47% 2.74%
ST $RET 0.15% 0.86% 1.21% 0.71% 1.30% 1.57% 3.29% 3.11% 2.87% 3.28% 3.71% 2.62% 2.36% 1.49% 2.25%
HIDERTT 0.66% 0.00% 0.00% 0.00% 0.00% 0.00% 0.06% 0.38% 4.83% 4.73% 2.29% 1.90% 1.93% 2.08% 2.22%
AR BT 0.02% 0.06% 0.12% 0.12% 0.17% 0.12% 0.16% 0.00% 0.00% 0.02% 0.10% 0.10% 0.64% 1.67% 1.94%
BERT 3.27% 3.28%h 3.00% 2.75% 2.94% 2.15% 1.92% 1.88% 1.41% 1.38% 1.52% 1.29% 1.41% 1.28% 1.33%
FERT 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.73% 0.86%
FMERIT 0.08% 0.46% 0.17% 0.12% 0.98% 0.60% 0.39% 1.10% 0.62% 0.46% 0.54% 1.94% 2.54% 2.17% 0.72%
PR E T 0.00%: 0.72% 0.15% 0.05% 0.15% 0.17% 0.34% 0.50% 1.00% 1.46% 0.71%
HRBIT 0.00% 0.55% 9.30M|  11.47%| 12.27% 12.14%] 10.17% 7.01% 2.01% 0.00% 0.03% 0.85% 0.46% 0.91% 0.46%
LigERT 0.04% 0.05% 0.01% 0.05% 0.19% 0.25% 0.22% 0.01% 0.01% 0.01% 0.02% 0.01% 0.04% 0.08% 0.39%
BT 0.22% 0.04% 0.06% 0.04% 0.49% 0.06% 0.10% 0.0% 0.06% 0.27% 0.34% 0.34% 0.40% 0.25% 0.32%
TReT 0.35% 0.24% 0.07% 0.14% 0.27% 0.10% 0.20% 0.19% 0.15% 0.19% 0.21% 0.22% 0.24% 0.27% 0.28%
RIWERFT 0.14% 0.12% 0.03% 0.08%h 0.21% 0.05% 0.16% 0.05% 0.04% 0.14% 0.14% 0.18% 0.19% 0.28% 0.24%
BHXRRT 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.04% 0.00% 0.24% 0.21%
MW ERTT 3.65% 2.92% 2.16% 1.39% 1.84% 0.93% 0.63% 0.72% 0.41% 0.14% 0.18% 0.14% 0.04% 0.13% 0.17%
BRfEERIT|  15.68% 4.02% 3.54% 1.18% 2.40% 2.25% 2.23% 3.09% 2.37% 0.42% 0.66% 0.32% 0.32% 0.31% 0.17%
BFERTT 1.02% 1.85%h 1.88% 1.78%h 2.63% 2.39% 2.98% 2.30% 1.16% 0.76% 0.75% 0.26% 0.32% 0.36% 017%
RERTT 0.04% 0.02% 0.03% 0.02% 0.13% 0.02% 0.03% 0.02% 0.01% 0.08% 0.10% 0.07% 0.08% 0.07% 0.16%
JLFERIT 0.01% 0.04% 0.00% 0.00% 0.05% 0.04% 0.03% 0.07% 0.00% 0.05% 0.07% 0.03% 0.12% 0.13% 0.09%
SHERIT 0.08% 0.01% 0.03% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.02% 0.08%
BT 0.45% 2.04% 0.93% 3.98%h 1.15% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.02% 0.05%
F¢ReT 3.98% 3.70h 3.00% 2.52% 1.63% 1.40% 1.02% 1.43% 0.80% 0.41% 0.35% 0.24% 0.26% 0.05% 0.04%
SR H BT 0.08% 0.00% 0.74% 1.04% 0.90% 0.32% 0.96% 0.06% 0.06% 0.00% 0.00% 0.00% 0.00% 0.02% 0.03%
KARERIT 0.88% 0.65% 0.21% 0.21% 0.26% 0.26% 0.25% 0.23% 0.12% 0.18% 0.19% 0.06% 0.02% 0.04% 0.02%
L ERIT 0.01% 0.00% 0.00% 0.03% 0.03% 0.00% 0.01% 0.00% 0.00% 0.03% 0.02% 0.00% 0.08% 0.01% 0.02%
R{ERYT 0.01% 0.01% 0.01% 001% 0.09% 0.01% 0.00% 0.02% 0.02% 0.04% 0.14% 0.03% 0.01% 0.02% 0.01%
RAERST 0.01% 0.40% 0.43% 0.44% 0.53% 0.33% 0.00% 0.00% 0.00% 0.01% 0.04% 0.03% 0.07% 0.01% 0.01%
STRAERYT 0.02% 0.04% 0.00% 0.00% 0.04% 0.02% 0.01% 0.18% 0.01% 0.00% 0.01% 0.02% 0.04% 0.04% 0.01%

KB WIND, F RiERHF AT
Er RATRASH O & IR T A= AT & T/ & RATIRE L T A, B P AT ETRITEILA O
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[PIRUESS

ZHONGTAI SECURITIES TR E

BZ9: REHCRITKHC TS URAKTEFILES

1Q21 1H21 3Q21 2021 1Q22 2Q22 3Q22 2022 1Q23 1H23 3Q23 4Q23 1Q24 1H24 3Q24
L AARAT| 0.13% | 0.70% | 0.36% | -0.50% | 0.59% | 0.26% | 1.72% | -0.17% | -0.24% | 0.41% | 0.42% | -1.09% | -0.26% | -0.86% | 0.76!
L#&447| 0.04% | 0.00% | -0.03% | 0.04% | 0.13% | 0.07% | -0.04% | -0.21% | 0.00% | 0.00% | 0.01% | -0.01% | 0.03% | 0.02% O.BBW
T AT 1.21% | 051% | 025% | 051% | 0.14% | -1.62% | 0.17% | 1.17% | -2.62% | -0.94% | 0.09% | -2.15% | -0.17% | 0.04% | 0.30%
MR 4T| 0.02% | 0.04% | 0.07% | 0.00% | 0.05% | -0.05% | 0.04% | -0.16% | 0.00% | 0.02% | 0.08% | 0.00% | 0.54% | 1.03% | 0.27%
AL ARAT| 3.40% | -1.68% | -1.91% | 0.31% | 2.84% | -2.99% | 1.04% | -1.11% | -0.02% | 1.92% | 0.29% | -0.01% | 0.49% | -0.27% | 0.15%
Ky 47| 0.55% | -0.66% | 0.00% | 0.00% | 0.00% | 0.00% | 0.06% | 0.33% | 4.45% | -0.10% | -2.44% | -0.39% | 0.03% | 0.15% | 0.14%
G & 447| 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.73% | 0.13%
+ B4 47| 0.04% | -0.03% | 0.02% | -0.01% | 0.10% | -0.11% | 0.01% | -0.01% | -0.01% | 0.07% | 0.02% | -0.03% | 0.01% | -0.01% | 0.09%
o
o
o
o
o

B ARAT) 0.21% | -0.18% | 0.02% | -0.02% | 0.45% | -0.43% | 0.04% | -0.01% | -0.02% | 0.20% | 0.07% | 0.00% | 0.06% | -0.15% | 0.06
i A SAT| 0.07% | -0.07% | 0.02% | -0.02% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.02% | 0.06!
AR AT| 1.46% | -0.73% | -0.76% | -0.77% | 0.45% | -0.91% | -0.30% | 0.09% | -0.31% | -0.27% | 0.05% | -0.05% | -0.10% | 0.08% | 0.05
BB 4 47| 1.10% | 0.00% | -0.28% | -0.25% | 0.19% | -0.79% | -0.23% | -0.04% | -0.47% | -0.03% | 0.14% | -0.23% | 0.12% | -0.13% | 0.05!
B HAT) 0.45% | 1.59% | -1.12% | 3.05% | -2.82% | -1.15% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.02% | 0.03!
LA 44T| 0.29% | -0.11% | -0.17% | 0.06% | 0.13% | -0.16% | 0.10% | -0.02% | -0.04% | 0.04% | 0.03% | 0.01% | 0.03% | 0.03% | 0.01%
FREH#4T| -0.04% | -0.08% | 0.74% | 0.30% | -0.14% | -0.59% | 0.64% | -0.90% | 0.00% | -0.06% | 0.00% | 0.00% | 0.00% | 0.02% | 0.01%
R 447 0.00% | -0.01% | 0.00% | 0.03% | 0.00% | -0.03% | 0.01% | -0.01% | 0.00% | 0.03% | -0.01% | -0.02% | 0.08% | -0.06% | 0.00%
P54 47] 0.01% | -0.01% | 0.00% | 0.00% | 0.08% | -0.08% | 0.00% | 0.02% | 0.00% | 0.02% | 0.11% | -0.11% | -0.02% | 0.01% | -0.01%
P& HRAT| 1.73% | -0.29% | -0.69% | -0.48% | -0.89% | -0.24% | -0.38% | 0.41% | -0.63% | -0.39% | -0.05% | -0.11% | 0.02% | -0.21% | -0.01%
R4 4AT| 0.00% | 0.04% | 0.21% | -0.25% | 0.39% | 0.11% | -0.46% | -0.04% | 0.01% | 0.02% | -0.03% | 0.00% | 0.03% | -0.01% | -0.02%
A KHAIT| 0.15% | -0.23% | -0.44% | 0.00% | 0.05% | 0.00% | -0.01% | -0.02% | -0.11% | 0.06% | 0.01% | -0.13% | -0.04% | 0.02% | -0.02%
# Jk 4% 47| 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.01% | -0.01% | 0.00% | 0.00% | 0.00% | 0.00% | 0.02% | -0.02%
)k 447| 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.04% | -0.04% | 0.24% | -0.02%
L AT| 0.02% | 0.02% | -0.04% | 0.00% | 0.04% | -0.02% | -0.01% | 0.17% | -0.17% | -0.01% | 0.01% | 0.01% | 0.02% | 0.00% | -0.03%
dLFAA4T| 0.00% | 0.03% | -0.04% | 0.00% | 0.04% | -0.01% | -0.01% | 0.04% | -0.07% | 0.04% | 0.02% | -0.03% | 0.09% | 0.00% | -0.04%
Rk HAT| 0.12% | -0.02% | -0.08% | 0.05% | 0.12% | -0.16% | 0.11% | -0.11% | -0.01% | 0.10% | 0.00% | 0.04% | 0.02% | 0.09% | -0.04%
S Gk 4R AT | -1.26% | -11.66% | -0.48% | -2.36% | 1.21% | -0.15% | -0.02% | 0.86% | -0.72% | -1.95% | 0.24% | -0.33% | 0.00% | -0.02% | -0.14%
A B 44T -0.02% | 0.00% | -0.03% | 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.01% | 0.24% | 0.02% | -0.14% | 0.02% | -0.01% | -0.14%

F447| 0.15% | 0.83% | 0.03% | -0.10% | 0.84% | -0.24% | 0.60% | -0.68% | -1.14% | -0.40% | -0.01% | -0.48% | 0.06% | 0.04% | -0.2%

W AARAT) 0.81% | -4.13% | 2.17% | 3.45% | 2.40% | 0.12% | 2.75% | -1.89% | -2.28% | 1.08% | -2.50% | -0.13% | 0.58% | 0.37% | -0.29%
TR RARAT| 0.00% | 0.55% | 8.76% | 2.17% | 0.80% | -0.13% | -1.97% | -3.16% | -5.00% | -2.01% | 0.03% | 0.83% | -0.39% | 0.44% | -0.48%
AARARAT| -0.45% | 1.24% | 1.80% | 1.25% | 3.04% | 0.38% | 0.63% | -0.20% | -1.85% | 0.61% | 0.99% | -1.14% | 0.21% | -0.13% | -0.48%

A AR AT| 1.96% | 1.25% | 0.69% | -0.66% | 0.70% | 1.01% | -0.29% | 0.39% | -2.16% | -0.24% | -1.13% | -0.12% | 0.33% | 0.51% | - %
FR#B47| 0.00% | 0.00% | 0.00% | 0.00% | 0.00% | 0.72% | -0.57% | -0.10% | 0.10% | 0.02% | 0.18% | 0.16% | 0.49% | 0.46% | - %
447 0.08% | 0.38% | -0.30% | -0.04% [ 0.86% | -0.38% | -0.21% | 0.72% | -0.48% | -0.16% | 0.08% | 1.39% | 0.61% | -0.37% | -1:48%

KB : WIND, F &RiEHKAF AT
Er BRATIRASH & & RS T AA= & AT A A AR & AR AT R B AL TR

B&10: £ RELRARTAIKRAE (124)

20214 20224F 20234 1Q24 1H24

STHMRET 1
T ERTT
TR
LSBT
HBERT
TR
RiERTT
HARTT
HRBT
BRET ‘
BIRRT 38 ;
KR -0.02 -0.06 54 528 0.10 0.50 042|___m___
FERT - - 0.0 0.00 11.69 0.30 __H_
R4/4817 [ -246 7.14 B2 0.47 052 098 011 [—"a———-
ERIRIT - - 0.0p -0.02 0.23 0.07
EHFHRIT -0.44 011 -018 0.0 L 072 0.66 0.04 [m———"m—
FHRT -0.05 1.19 -d.84 0.0 - 0.02 003 |- "m— ——
SFEIRTT -2.09 -0.06 .02 -0.0p - - 001 |~~~
SRHALT -0.08 0.83 -4.70 -0.05 - 0.02 001 |- "m— ——
FBMRET -0.03 - - - - - |m
BRIRIT 0.01 - 0.0p B B - m
B/ARET - - q.00 -0.00 - - - "
ZMEBET - - - - - -
BERET 0.01 -0.01 - - - - |"m
EEBIT - - - -
i R1T - 0.03 d.00 01p . 073
BT -0.08 0.00 4.00 0.0D 0.03
STRRERTT -0.09 0.00 4.15 -0.14 0.02
SPRETT - - 4.19 1.2p 1.45
ERIRTT -3.94 4.06 4.85 74| 1 105
FRBT 2667 812 = K -bos 0.36
hI=$R1T -2.06 0.02 4.26 0.3y -0.43
HRIBIT -0.00 8.55 -§22 4.6 -0.26
HARET I 512 f-7.35 29 -1.97 -0.54
LR ET -050 -0.07 462 020 T oo
HiReT -0.06 -0.11 02 0.9 0.12
MR I 376 787 506 160 045
FRERSRAT 1.66 119.57 21.27] s 1 100
FRMERET -0.00 0.18 d67 1.7 | 150
HB R AT -0.65 E:%.sg 107 -5, 001
HMRTT I 734 31 1484 -2) 192
RAERFT @ -840 -§o2 14.6 L] 231

At B9 5410 [ 09,84 B1s6

Fif: WIND, v F4E 55T 5057
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ZHOMNGTAI SECURITIES

T ERRE

3. MHALBERITRRENMRAL: K@t RIT, RE
BEegXk, BRARITRES HH

KETF A2 ARFRITR GRS, BRALSRABRTROTIES LR
i# bgb: o HsRIzP K 300, L4E 50, #4E 1000 A= ¥ E 500 XL K 45 %89
ETF A &M AR L P RATIR RO AR E, MiTLAZRE, =55 KK
HEASHABITRETEAN 1671710, B=_F % K188 5 59.1%. 4 %
AR B TR & BAS L AT A8 TR AY 1.94%, % Q2 FRL+0.6 AN %. B4R
kB, SF AR ARSI RATILO) R MALE £F P B,

BE 11: BHAREHERITEAGTAEA F M
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© 0 O N AN & © 0O N AN T O© 0O NN O© 0O NN I © 0
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&R : WIND, &Ik KA
E: WA AL B RATITAL & rb=43h K & H 0 AT RLE AL AT IL R A AR

R ELHCBITAE ERBETE: 1. HEWAGRTE LA T,
ok 3024, HAHASHCGBATRBBRILEMAEHN L L, B, B, T
TrAe EEBAT, H A b AT IRB ALY T {A 4 5.06%. 5.06%. 4.34%. 4.06%.
355%. 2. AE K S L RBRILENTRRE, =5 HETEBHAMLE
K& T ETF AR KM K 1.03 12, £+ 7K 300 493 K8 & H 4561
L, BRI, HRAFE 300 P HLILESHHX L, BHEARAK
FEEkES, S, T, IH, LTHAREABHATOES SRR T
1.53%. 1.53%. 1.39%. 1.34%. 1.31%.

MK RATR G BB AE RS, RB KA AANTAREZLHEKF
KA. Bl AL, =FEHHEEEARTRITHR R REH S AN,
BWHALH 62099 2T, tb=_FF LS 505912 T. MEARANERE, =
ZERBRB. XL, TH. B, RLBITAAABERZ K, 24 A
122.97/73.34/55.81/43.37/4050 1e. L. =& F kR K EH BT E
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[PIRUESS

ZHONGTAI SECURITIES TR E

B % 12: @5 K EHERITRFE T L REARTAE

2020/12/31 2021/12/31 2022/12/31 2023/12/31 2024/3/31  2024/6/30 2024/9/30 fttE=)

SOVERTT 1.05% 1.10% 1.25% 2.12% 3.46% 3.53% 5.06%| 1.53%
RIBRT 0.51% 0.47% 0.61% 1.15% 2.22% 3.53% 5.06%| 1.534)
BERT 0.90% 0.94% 1.07% 1.81% 2.97% 3.03% 4.34%| 1.31%
STHERET 0.5% 0.54% 0.70% 1.64% 3.17% 2.67% 4.06%| 1.39%
LiEgT 0.50% 0.47% 0.61% 1.15% 2.22% 2.34% 3.55H 1.22%
HERT 0.15% 0.34% 0.00% 1.15% 2.21% 2.33% 3.550| 1.22%
JEFERET 0.50% 0.47% 0.61% 1.15% 2.22% 2.34% 3.55% 1.21%
BiRR1T 0.50% 0.47% 0.61% 1.15% 2.22% 2.34% 3.55% 1.21%
R4/4RT 0.90% 0.47% 0.61% 1.15% 2.22% 2.00% 3.04% |1 1.04%
TMERET 0.36% 0.33% 0.44% 0.9% 1.90% 2.00% 3.04% |1 1.04%
BREBRTT 0.43% 0.40% 0.53% 0.82% 1.59% 1.67% 2.54%( 0.88%
TIRRTT 0.36% 0.40% 0.53% 0.99% 1.90% 1.67% 2.54% |1 0.87%
T 2RIT 0.36% 0.34% 0.44% 0.82% 1.58% 1.67% 2.54%|0 0.87%
ARRT 0.43% 0.34% 0.44% 0.82% 1.58% 1.67% 2.50% | 10.83%
STRRSRET 0.00% 1.57% 0.60% 0.57% 1.11% 1.13% 2.47% |1 1.34%
ERRTT 0.84% 1.55% 1.33% 1.15% 1.88% 1.88% | 05%
SHERLT 0.60% 0.63% 0.35% 0.66% 1.27% 1.33% 0.70%
RAERT 0.58% 0.27% 0.35% 0.66% 1.27% 1.33% 0.70%
H£ERT 0.29% 0.27% 0.35% 0.66% 1.27% 1.33% | 0.69%
BRET 0.70% 0.00% 0.93% 0.81% 1.32% 1.50% I | 048y
THRT 0.67% 1.17% 0.48% 0.46% 0.87% 0.90% 1.98% | 1107%
HEART 0.59% 1.19% 1.06% 0.92% 1.51% 1.50% 197l | 047%
KRBT 0.59% 1.05% 0.48% 0.46% 0.89% 0.90% 1.97%|8 1/07%
SEHBT 0.34% 0.87% 0.48% 0.46% 0.89% 0.90% 1.97% |8 1107%
HMERET 0.39% 0.78% 1.33% 1.16% 1.89% 1.50% 197%[E | 0.47%
HRELT 0.01% 0.03% 0.48% 0.46% 0.89% 0.90% L 1.05%
BRET 0.15% 0.00% 0.93% 0.81% 1.32% 1.31% | o41%
FBMERET 0.20% 0.53% 1.06% 0.92% 1.51% 1.31% L 041%
K ib4ReT 0.48% 0.00% 0.67% 0.69% 1.13% 1.13% " 0.36%
WERLT 0.00% 0.00% 0.30% 0.28% 0.56% 0.57% | 0.67%
FEHT 0.00% 0.00% 0.66% 0.56% 0.89% 0.94% R 0.30%
Ei/RT 0.05% 0.00% 0.67% 0.58% 0.95% 0.56% | 0.67%
ZHERET 0.00% 0.00% 0.15% 0.58% 0.94% 0.94% i 0.30%
ERERT 0.22% 0.53% 0.66% 0.28% 0.56% 0.56% | 0.67%
BB &SR 1T 0.04% 0.10% 0.13% 0.23% 0.44% 0.71% b 0.30%
BXBT 0.00% 0.01% 0.24% 0.17% 0.33% 0.45% L | 053%
TI@sRT 0.19% 0.20% 0.23% 0.3% 0.64% 0.66% R 0.28%
ARRT 0.21% 0.53% 0.40% 0.35% 0.57% 0.56% Il 0.18%
RAERET 0.13% 0.17% 0.18% 0.30% 0.49% 0.50% Ll 0.22%
P ERT 0.07% 0.07% 0.09% 0.30% 0.49% 0.50% Il 0.22%
HEERTT 0.07% 0.06% 0.08% 0.15% 0.25% 0.27% ] 0.14%
PRETT 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

KB : WIND, F &RiEHKAF LA
Er BRATRA SR b IR T =S BT A T L S RAT R E R T A

B % 13: ETF £ 2 HRIZHEBABEER (L)

20194F 20204F 20214F 20224F 20234  1Q24 =R
PIER300 1,424.01 1,421.93 1,492.04 1,628.49 2,844.09 5,671.15 5911.87 | 10,472.89 4,561.02
FIE1000 1.99 5.40 26.65 367.90 347.66 627.56 574.78 1,500.17 925.39
H13E500 664.83 592.31 778.86 845.36 737.12 1,173.83 1,112.36 1,716.68 604.32
_HiE50 537.95 589.18 717.68 610.74 882.72 1,184.44 1,184.83 1,713.56 528.72
A 1150 = 288.82 418.99 812.39 1,452.86 1,274.59 1,268.84 1,761.64 492.80
AR IEiE Ve 30.69 91.29 177.74 142.30 166.45 177.37 185.68 179.90 -579
5 -0-35 BT 7] - - - 119.84 151.40 84.21 77.09 70.10 -6.99
HHIEASOFE S i 25 - - - E - 7.75 31.27 23.09 -8.19
HIF 55 B - 1.68 65.28 129.75 247.28 257.91 285.44 236.61 -48.83
KmmRES 1,301.11 2,602.08 2,953.72 2,755.80 2,067.82 1,904.32 1,858.19 1,503.67 -354.52
J=%78 7,400.23 11,021.13 14,116.17 16,101.26 20,502.82 | 23,976.09 | 24,706.46 | 34,976.62 | 10,270.16

KB WIND, F RERHF AT
E: BT ETF RIS, X EZ I H M AT AAz A5 Bz
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[PIRUESS

ZHOMGTAI SECURITIES TEMRLE
HE15: dAEERNRGTIIARE ()
0203 D a 0 = 0 = 024 4 024 4 e
BEBS 6.48 13.18 -11.89 21.49 9321 | £ 1625 L] 12297 | — s
AV $R1T -10.20 -1.97 2.42 25.44 4232 | [ 1573 [ 7334 | _
TR $R1T 1.66 -0.71 1.82 23.37 41.00 | || 919 || 5581 | _
RIERT -20.96 -0.38 2.91 14.52 2025 | | 4839 (| 4337 |
AR -13.78 2.70 0.45 18.49 31.72 340 || 4050 |
BRSBTS -11.04 -1.28 -8.21 5.28 1377 | 1l 568 2812 | — e
F25317 -2.95 -2.80 0.46 3.76 17.37 0.54 || 2726 | e
b ER1T -10.17 -0.52 1.52 19.57 20.49 322 |l 27.04 | o
AT -2.18 -0.09 2.92 12.64 2573 & 2955 || 2617 | ———NS
TR -0.53 2.53 1.08 1.84 12.81 -1.63 | 18.80 | ——
RE/4RTT -13.69 -10.02 1.00 7.75 16.63 || -4.99 16,51 |
iR -1.35 -0.85 0.39 462 11.43 2.91 1574 |
tFET -3.52 -0.76 1.18 543 15.52 2.31 14.97 | o™
KRBT -4.05 -5.80 0.75 441 9.50 1.25 14.28 | e
BE A $R 1T 1.16 2.56 0.68 3.54 8.77 | 1| 11.70 13.78 | o
ERERT -1.89 -0.49 1.70 1.57 8.38 3.29 1081 | e
BigfiT -6.32 -0.41 0.68 3.88 7.41 1.98 1040 | "
HE T -2.10 -0.47 0.59 2.99 7.19 0.49 | 1038 |
WM BT 1.26 -0.65 0.85 245 6.65 2.95 9.95 | s
R HT 0.99 0.98 -1.97 6.26 8.01 ~0.40 | 862 | e
BLEBERTT -0.02 0.07 1.22 0.58 470 1.42 | 561 |
S R1T -0.82 -0.18 0.39 1.32 3.42 0.79 411 |
ARET 0.58 -0.58 2.90 0.01 253 0.38 DAT | N
M R1T 1.00 0.77 2.02 -1.05 2.22 -0.83 L73 | =N
T R1T -0.37 0.49 -0.77 0.02 0.49 0.07 1.60 | e
SIPRERTT -1.60 1.32 -0.80 -0.08 0.57 0.04 1.55 | o "
B AT -105 1.33 -0.70 -0.40 1.24 -0.08 1A | A ™
¥4 Vi) 0.16 0.55 -0.61 -0.03 0.41 -0.01 1.34 | = m—r”
K1 0.59 -156 1.81 0.09 1.63 0.17 1.28 | m /e
BARGT -2.24 1.10 -0.05 -0.73 1.67 0.60 1.18 | o
KR ET -0.20 0.45 -0.62 -0.10 0.38 0.02 1.15 | e e
BHRIRTT 0.00 0.02 0.39 -0.07 0.38 0.06 111 | s
BERETT 1.57 -1.98 1.50 -0.32 0.80 0.25 1.05 | N
MR -0.76 0.55 0.52 -0.29 0.77 -0.48 1.02 | o e
BEEH]IT -0.16 0.32 0.11 -0.48 0.33 0.03 0.98 | e
B4R 0.18 -0.18 1.01 -0.23 0.53 -0.51 0.97 | "™
FEHRT - - 1.27 -0.24 0.82 0.37 0.87 | —™Nr—
ERHT - 0.01 0.30 -0.08 0.24 0.20 0.85 | "
EEHTT - 0.01 0.28 -0.01 0.27 -0.02 0.80 | —meem’
ZHBRT - - 0.31 0.54 0.47 -0.06 059 | "
FAREIT 0.11 0.51 -0.40 -0.11 0.34 -0.04 R
FRETT - - - - - - - | —
Bit 3 -96.18 -2.24 042 | I J18764 | 45136 | I] 11510 | 162099 _

KB WIND, F RiERHF AT

4, @ T LB ERITHRFBABR I : BERFHRATRE,
RAAT Fa KAT RN %

LG RKEHHFRTRG TS BT RABEREFTHEGLEBELA: =&
BB K B HRATIETE 1646.4 1o T, % Q2 3F+7.34%, EFHig
Bk, HHBATIRE T & A EF AT RETE1.91%, BR_FHF K
LT I 4bp.
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[PIRUESS

ZHONGTAI SECURITIES TR E
B & 16: L5 72564769 T a5 2
1,800.00 2.20%
1,600.00 2.15%
//\ 2.10%
1,400.00 - s
1,200.00 e
1,000.00 1.95%
800.00 1.90%
600.00 }Sggf
x 0
400.00 1.75%
200.00 1.70%
= 1.65%
Sdoggdgddyggodddgdds o
N 09 O O O 9 © o O 0 W 6 N 00 © O NN M W O
SeceY¥oaSYNaNYssseTsss
I D O ) N O 0 O &N O 60 0 o0 6 & N & @ O

RS ETHE (IZ7) ——ItRASHEHESLL (

jnps
e
RS>

KB WIND, P &EKHF A
i AR R AR AT IR T & Pk 3 e H A AT IR AR ARAT AR B T TR

MALEFEHSRITAARNLEELE: 1. KEBFIANELLEAREKRLE
AT, Ak 3Q24, k@ FEF4 & RATRELEAT RN EZ, AT,
B FRFEEEIT, 25 G RAITRBARETEE 7.65%. 6.81%.
5.99%. 5.10%. 5.01%. 2. A#EFELE LABRILENTHRE, HLRA
BEGRAEELRK. BB PORFT: FR. 20, HTH. $e48
1788 &by A4 T 0.60%. 0.36%. 0.33%. 0.31%.

KA T RITRGEBRBZEFALRE, ZFELATEERREEITHR
TRE, MR ATAe KATEBR KRN =5 FAb@ & B AR 4T #3473 2R
BB RN, BEAEH 135071270, Q23w 5068 12T, A ALk
F, ZEREARNBFfRITRE S, A PRA. T, TAHRKRTR
AAME R K, 9414 27.25/16.05/15.58/15.49 1T, =F B iR B AL LI K
HRITEER P, RAEAERN 54107,
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[PIRUESS

ZHONGTAI SECURITIES TR E

BEAT: i EHCRITRHC T AL LR T A
2020/12/31 2021/12/31 2022/12/31 2023/12/31 2024/3/31 2024/6/30 2024/9/30 ftb &=

BT 5.16% 5.86% 4.06% 6.67% 7.55% 7.70% 7.65% -0.05%
B/ 0.00% 0.17% 3.50% 6.04% 5.35% 7.10% 6.81% -0.29%
BERT 5.20% 7.36% 7.30% 5.14% 5.67% 6.03% 5.99% -0.04%
HREBT 0.00% 0.00% 0.00% 1.77% 3.14% 5.40% 5.10% -0.48%
KR 1.55% 3.06% 3.16% 2.60% 3.94% 497% 5.01% 0.04%
SLERET 1.79% 3.16% 4.86% 3.71% 5.89% 5.44% 4.94% -0.50%
ER=HRT 2.40% 3.47% 3.30% 3.75% 4.43% 4.61% 4.73% 0.11%
TERT 3.51% 5.80% 6.43% 4.63% 3.95% 4.89% 4.70% -0.1B%
BRERRTT 4.45% 4.65% 6.42% 3.78% 4.15% 4.80% 4.54% -0.4F%
HEEHET 0.27% 0.95% 3.55% 3.34% 3.77% 4,55% 4.39% -0.16%
STRRSRTT 1.29% 1.69% 3.91% 3.31% 4.08% 4.04% 4.23% 0.18%
M RTT 2.90% 3.49% 3.84% 2.98% 3.89% 4.26% 4.04% -0.2%
BRET 0.91% 2.74% 4.39% 4.33% 4.46% 3.90% 4.02% 0.14%
FRHT 9.81% 8.99% 6.42% 3.81% 3.49% 3.60% 3.87% 0.27%
BRI 4.04% 4.54% 4.74% 3.26% 3.04% 3.82% 3.81% -0.01%
FRET 1.34% 1.98% 0.94% 1.59% 2.23% 3.12% 3.72% 0.60%|
i 2.17% 2.69% 3.17% 3.46% 3.83% 3.86% 3.69% -0.10%
HERT 1.68% 1.81% 2.24% 1.97% 2.39% 3.18% 3.29% 0.11%
TERT 1.66% 2.19% 2.72% 2.67% 3.62% 3.34% 3.27% -0.01%
U RET 1.94% 2.52% 2.94% 2.12% 2.62% 3.10% 3.11% 0.01%
H£ERT 1.88% 2.56% 3.32% 3.27% 3.00% 3.35% 3.10% -0.%%
EB4£/481T 1.99% 1.71% 1.98% 2.20% 2.70% 2.78% 3.08% 0.30%
KibsReT 1.84% 2.93% 5.09% 2.39% 2.40% 3.00% 3.04% 0.04%
EXRHAT 0.00% 1.88% 2.10% 3.07% 1.58% 3.32% 2.75% -05k%)
HH BT 0.94% 1.49% 3.37% 1.69% 2.19% 3.08% 2.70% -0.384%|
LE&R1T 0.5% 0.50% 0.24% 1.03% 1.16% 2.30% 2.61% 0.31%
BRHT 1.83% 2.86% 3.09% 1.85% 2.12% 2.47% 2.49% 0.02%
KA 1.75 1.50% 1.72% 1.64% 2.33% 2.37% 2.46% 0.09%
HEIRET 0.98% 2.95% 2.00% 1.58% 2.19% 2.01% 2.34% 0.33%
FERT 0.00% 0.42% 2.17% 4.12% 3.72% 2.44% 2.31% -0.18%
PRET 0.00% 0.00% 3.03% 4.13% 5.31% 5.10% 2.13% %
= H5RET 0.00% 0.00% 0.36% 0.63% 0.43% 1.76% 2.11% 0.38%
ARET 0.25% 0.03% 0.00% 0.98% 1.30% 1.91% 1.95% 0.0%%
mERT 0.00% 0.00% 0.00% 2.17% 1.64% 1.52% 1.80% 0.28%
BERHT 0.70% 1.60% 0.77% 1.24% 1.17% 1.38% 1.41% 0.03%
HR &SR 1.43% 5.03% 6.07% 0.87% 1.33% 1.25% 1.25% 0.01%
THR1T 0.00% 0.00% 0.00% 0.81% 1.17% 1.33% 1.03% -0.31%
T R§5R1T 0.44% 0.51% 0.70% 0.84% 1.06% 1.02% 1.01% -0.01%
A ERTT 0.48% 0.58% 0.83% 0.86% 1.02% 0.96% 0.98% 0.02%
FBHISRET 0.92% 0.94% 1.46% 0.62% 0.58% 0.62% 0.92% 0.30%
H{SHRET 0.25% 0.27% 0.52% 0.53% 0.54% 0.98% 0.87% -0.10%
P ERT 0.39% 0.51% 0.67% 0.71% 0.87% 0.84% 0.83% -0.01%

& B WIND, & &iERF LA
Er RATRA SR b IR T =S BT A TL/ ST R E R T A
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[PIRUESS

ZHOMGTAI SECURITIES TEMRLE
B # 18: @ HLRrANRITAIKHAE (12T)
0204 0 0 : 0 d 024 4 024 il 9 33

BERT 28.22 207.24 16.94 -134.43 34.37 24.68 27.25) - o ——
FRRIT 66.43 -16.41 -59.84 -52.01 -5.16 2.48 16.05 |™ —mm——
THERIT -8.82 9.55 22.80 16.82 30.69 -5.85 1558 | =mml_
HERTT -1.98 3.78 9,53 -5.34 8.55 18.61 16549 | —m_=H
S ERTT 1.06 29.05 27.08 -28.80 30.25 12.20 13.56 |— ™= u™—
RAVERET 0.30 10.07 21.91 8.49 21.16 910 B J1115[-=M=m_
MRS -2.01 443 3.07 -4.27 2.99 323 L] 736 |=""=g==
FKKIR1T -2.73 -3.97 2.87 1.90 10.05 052 1| 574[cm=-ME_
RB4/4R1T -11.30 -5.86 3.60 3.52 7.03 098| Il 565 |m=m——=~—
BB -2.65 9.83 10.46 -1.70 22.99 817 | | 554 |—m=m_m_
HEf&SRTT 7.99 21.94 12.08 -4.71 14.72 -288| Bl 465 |mBm_m_
BRI -14.60 8.18 3.03 -9.13 2.25 301 Il 363 |m™—m——
BB -5.21 5.62 -10.11 17.09 5.79 1.05| 1| 311 |-—m®™=——
JE5ReT -1.23 10.90 -1.24 4.67 7.15 205 1 290 M _am_-
HRRT 274 5.34 3.87 0.27 3.65 118 || 204 [mBm_m_
KibiR1T 0.68 414 3.80 -0.72 -0.02 1.99 143 |[—HN__=m
BRRT 5.20 1.08 -0.11 277 -0.46 248 1.08 M- o=
ERET 1.62 0.68 -0.05 0.95 0.86 1.23 118 |[Mm_mmm
TR - - - 1.06 -0.22 0.68 1.09 H_m
EXRTT - 0.66 0.73 0.54 -0.05 1.72 087 mm=_MN
AR TT -0.71 9.40 10.36 -12.13 1.91 3.78 071 |—="m——
HHERTT 1.22 0.76 6.16 -4.08 1.24 2.32 059 [——Wg—=
=MRTT - - 0.08 0.47 -0.15 0.93 0.56 —m_N
ARET 2.40 4.68 3.86 473 0.52 -2.36 055 |=mmm_
SIRRERTT 0.28 0.38 1.95 -0.52 1.05 -0.04 046 |——M _m_
E£ERIT 0.27 -0.06 -0.01 0.82 0.12 1.08 042 |—__m_N
FBHRTT 0.16 1.39 0.99 -1.08 -0.05 0.05 021 |[—Wm g, _—
BB -0.01 0.28 0.63 0.55 -0.06 0.22 016 | _mlE_ =
EBIT 0.78 1.51 1.76 -0.45 1.10 0.92 014 |mml_mm
RERTT -9.02 1.92 5.42 -0.15 0.78 1.62 011 [m—=———
THIRTT - - - 0.92 0.37 0.18 0.08 [T
FERTT - 0.11 2.16 211 -0.20 1.01 -0.00| _HN_m
HRIRLT - - - 1.29 0.93 1.72 -0.04 mml
LERT -9.69 5.98 5.02 256 3.32 -0.06 -0.08 m™==———
FARRET 0.18 -0.13 -0.01 1.26 0.82 0.96 -0.09|—_ _Hmm
B4R - 0.14 2.44 2.05 -0.46 1.25 -030| —HE_m=
PREIT - - 8.23 3.17 3.44 -0.37 -0.60 (T
TERT 17.82 64.17 14.79 -29.49 -9.20 14.76 2150 |=Ma =
L BRIT 4.06 5.42 5.35 -0.39 2.64 3.59 -153 (mEN_am
FERTT -5.06 0.67 4.02 0.56 1.99 10.98 | [ <226 |m—=——N
STHERTT -10.57 12.35 17.32 -213 29.08 -5.36 287 |mm=m_W_
FERTT -3.58 8.56 10.94 211 14.80 -2.73 [% -5.40 [ mm_W_

&it 5224 [aa376] Taj1es [ -21637| [25060| [l8439] [aB507 | ®—a=—

Kk : WIND, v &L 58F 5007
5. B4: BT LBETHVEILESDS

EARLERR, EZFERATERGITH T, BHEE LG T 2RAMR
BR, #ALL SR EARLEILATE, RARMBRRGH T L. ZFA
WH) 25/ A8 T RRANAES A A 620.99/13.87/135.07 1L, & =F K
MR E %A 4.83%/0.11%/1.05%. B AT & ALA 4 b RAT AR B iRIE T {A
fY b BHE S 9 A A A H) 4 (1.94%) > A i A £ (1.91%) > £ 3h & £ (0.524),

-14 - WHLHRELZENEREARS



[PIRUESS

ZHOMNGTAI SECURITIES

T ERRE

BHZEA9: BUATELRITRSGC T &R EZ LS

BITRRIETE RHemE (Zx) HemEALLL REeTELIEEILESR)

(1Z7t) BWHES THES ElAC HWAHEE EXE 5 ElA b BAHES EHES &£
2019/12/31 70,076.34 31353 601.14 1,378.71 0.45% 0.86% 1.97%
2020/3/31 61,272.78 282.45 393.53 1,146.29 0.46% 0.64% 1.87% 0.01% [H0.22% 10w
2020/6/30 61,566.39 0.43% 0.49% 1.84% 0.03% 0.16% -6.03%
2020/9/30 61,283.33 278.46 463.98 1,181.14 0.45% 0.76% 1.93% 0.02% 0.27% Hogw
2020/12/31 66,579.93 665.93 1,388.60 0.48% 1.00% 2.09% 0.03% 0.04% L16%
2021/3/31 73,787.89 | 1,157.59 1,558.81 0.36% 1.57% 2.11% [Bo.12% 057 .03%
2021/6/30 70,159.13 1,509.94 1,507.41 0.44%| 2.15% 2.15% 07% 0.58% .04%
2021/9/30 64,710.29 I 806.79 1,336.26 0.43% 1.25% 2.06% 0.00% 0.91% -B.osu
2021/12/31 64,432.90 361.12 765.06 1,322.70 0.56% 1.19% 2.05% 0.13% — lo.osw -$.01%
2022/3/31 66.390.05 279.91 895.20 1,284.59 0.42% 1.35% 1.93% B0.14% . 16% B.12%
2022/6/30 64,858.77 294.03 647.14 1,263.48 0.45% 1.00% 1.95% 0.03% 0.35% 01%
2022/9/30 60,897.21 309.54 592.21 0.51% 0.97% 1.84% 0.05% 0.03% -B.11%
2022/12/31 58,674.77 364.75 615.34 1,220.74 0.62% 1.05% 2.08% 0.11% i0.08n hda%
2023/3/31 61,235.79 339.71 405.49 1,249.45 0.55% 0.66% 2.04% 0.07% [ 0.39% -6.04%
2023/6/30 67.195.79 354.32 404.19 1,236.97 0.53% 0.60% 1.84% 0.03% Fo.06% 20%
2023/9/30 68.128.32 481.35 444.20 1,342.07 0.71% 0.65% 1.97% 18% 050 .13%
2023/12/31 65.894.49 577.27 1,224.90 0.88% 0.48% 1.86% O o7 a1y
2024/3/31 7411181 1,026.23 380.07 1,449.32 1.38% 0.51% 1.96% 051% 0.03% L10%
2024/6/30 78,602.43 1,055.88 402.94 1,533.79 1.34% 0.51% 1.95% To.0a% 0.00% 00%
2024,/9/30 86,221.47 | 1,671.65 45258 1,646.41 1.94%)| 0.52% 1.91% 0.60% 0.01% -0.04%

KB : WIND, F &iEHKAF LA

B & 20: BHHTERARITRIGH LMK, &5 RITHKIGLE

SEHIEE %ﬁiﬂfﬂﬁ ({z7t) . ﬁﬁi_?éﬁlzbi
HWaE S FaES JtERE RS FaESE tEEE
2020/3/31 14.84% [ -54.01 762 ¥ -56.51 0.58% 1.38% 0.61%
2020/6/30 -0.11%][ -58.96 30132 -16.92 1.01% 1.57% 0.29%
2020/9/30 | 1.53% -9.19 148.37 -1127 0.06% 0.98% 0.07%
2020/12/31 10.38%| | 26.66 101.76 136.93 0.21% 0.97% 1.09%
2021/3/31 11.69%) -9.62 355@7| é 2.28] 0.06% 2.34% 1.59%
2021/6/30 -3.68% 2.78 38151 | 4917 0.03% 3.70% 1.45%
2021/9/30 -8.80%| [ -31.00 | 7.80 -7363 0.26% 4.66% 0.62%
2021/12/31 -1.89%] [ 34.72 8.52 105.94 0.38% 0.42% 1.16%
2022/3/31 | 1.65% -27.62 126.18 1242 0.23% 1.05% 1.77%
2022/6/30 -2.68% -27.15 27.34 118.39 0.23% 1.74% 1.00%
2022/9/30 11.05% 13.48 20.49 22257 0.15% 0.23% 2.53%
2022/12/31 .76%] 1| 50.32 6.48 | 5364 0.58% 0.07% 0.73%
2023/3/31 0 270 -37.29 156.89 153.99 0.45% 2.02% 0.65%
2023/6/30 I -0.58% 17.36 13.65 -30.93 0.15% 0.12% 0.28%
2023/9/30 o4 T 11984 29.92 104.61 1.33% 0.33% 1.16%
2023/12/31 -6.61% 87.73 650 134.82 1.14% 0.99% 1.75%
2024/3/31 10.60% 451/41 £1.86 50,60 3.86% 0.19% 2.14%
2024/6/30 | 5l81% 11511 250 4.39 0.99% 0.02% 0.72%
2024/9/30 9.31% 620.99 | 13.87 13507 4.83% 0.11% 1.05%
Kk : WIND, F &iE AR5 50 A7
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[PIRUESS

ZHOMNGTAI SECURITIES

T ERRE

B&21: ZFREENHHFCRITRASE T 1AL HRBRTAE

HBEEHEH IHREF LAASKH F3h/ (X3

kb Stk fex|e e +3 )
TART 0.94% 0.28% 101 | 23.06%
BigRTT 3.55 3.520 165% I [ 49.82%
RAERTT 0.72% 0.24% 098kl | 2461%
T ERT 0.72% 0.16% 083%L | 17.8%
TIBEIT 5.06% 0.32% 3.27%]] 5.93%
MR &R 1T 1.01% 0.17% 1.25%| | 14.37%
BEET 4.34% 1.33% 599 | 23.41%
{ERIT 0.41% 0.01% 0.87%| 2.29%
SHERTT 2.03% 0.08% 3.29%| 3.67%
R4E/RIT 3.04% 0.00% 3.08% 0.00%
XAERTT 5.06Y% 0.17% 4.04%| 3.32%
KKRIRTT 2.03% 0.02% 2.46%| 0.96%
LEHRT 2.03% 0.02% 3.10%| 0.7%
F2RIT 2.54% 0.04% 3.87%| 1.46%
M EERTT 3.550 0.00% 2.34% 0.00%
JEZHRT 3.550 0.09% 4.73%| 2.40%
BRRT 2.50% 0.17% 2.49%| 6.23%
TIRERTT 2.54% 2.96% 470% 8 53.83%
IHERTT 4.06% 2.25% 494%F | 3572%
FIHERT 1.97% 0.00% 4.39% 0.00%
BPUMERTT 3.04% 2.74% 3114 | 47.37%
HiERT 3.550 0.39% 3.69%| | 9.90%
BUENRTT 2 54% 7.21% 4545 73/93%
KR 1.48% 2.22% 3040 60.01%
58T 1.23% 0.05% 1.41%)| 3.84%
FRMERTT 1.72% 0.00% 0.92% 0.00%
ARRIT 0.74% 0.00% 1.95% 0.00%
FMERTT 1.97% 0.72% 2700 | 26.85%
EI/RT 1.24% 0.00% 6.81% 0.00%
FEHT 1.24% 0.86% 23190 | 41.12%
= MERTT 1.23% 0.00% 2.11% 0.00%
ERBIT 0.99% 0.21% 2754 17.73%
STEARTT 2.47% 0.01% 4.23% 0.33%
EHBIRT 1.98% 0.00% 1.03% 0.00%
HIAHIRTT 2.47% 6.65% 3.81n[  72l96%
HRRT 1.95% 0.46Y% 51060 |  18.96%
KB 1.97% 0.03% 5.01%] 1.52%
BRET 1.98% 0.00% 3.72% 0.00%
2417 1.97% 0.00% 2.61% 0.00%
WERT 1.24% 0.00% 1.80% 0.00%
PRETT 0.00% 0.71% 2.13%0 100.00%|
R 1.73% 1.94% 4.02%B |5293%

KB : WIND, F &iEHKAF AT

6. BLENHAERT

BEE: BARTHRITFRA+ARBZFAYAE A GNE, EREFEA
WA B G RRBRREAT, RBERBH 2K LEEE T HRETIT;
BMBFLEEFIHFRBIT. BRHBIT. PRET. FELF. TRESFT. B
FHRIT; —RREFAHBERA, BERTFHBST 2 7B
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[PIRUESS

ZHONGTAI SECURITIES TR E

BRI, XLRfT: ZRABFELF. RHLHE, BRAEEDH, BEX
BRI RIT. P WRRE. T, RAT. RATE.

B RRRT: 25 THALTM, IR NG &R IR,
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[PIRUESS

ZHONGTAI SECURITIES TR E

I ALY

g | A

EN | AR 6~12 A Nt Bl A A Rk E A 15% A L

W | MAAK 6~12 AN A A AR R 7 5 E 45 HOK WA 5%~15% 2 18]

BHA | AR 6~12 AN H A A8 E 02 R 45 20K 08 £ -10%~+5%Z 18]

BAF | IR K 6~12 AN A A AT R 228 45 sk ha 2 10% A L

W | MIAAK 6~12 AN A AT R & 550k @ A 10% A £

TR ot | FAAA K 6~12 AN A R A A 5 AR08 E-10%~+10%Z 4]

BAF | AR 6~12 A~ A AT R 454k h8 £ 10% A £

HiE: RBARENIRE RS BB 6~12 MNA RSN (AT A5 Aaxt B A0 2 45 289 Aa st % & o
Hb ARTHAFIE 300 38EAE A TR TIH UM GH3Thslisibizeg) R mmF 45 (4t
T i ARGY) MR, BAETHABARALAP B8 Kk, ERT % AARE 500 158 3 AL 7224
A EE (FABAGRI) .

BRI

-

PRIERBDARASE] (AT HA “Aad8”) EATHIERETEELRSFTHIERET LA LF T,
ARERB/EANAGEPFER. AXNAR2BAEBAKRIARERALANE P

AREERT AN R EFARARINA T OGNFRARFEHBAFTA, REETEHFGHATNE, KR, B
AN IE, R TINTAEATH Z T 09I B RF "o AN 8] /] KALTARIEIX 245 09 s Ao T A, HAIRE P
BT, B TR 3 R BRIR S AR AT R A B 69 FI T, TR AR, K8 KRS SREETETR K
BB s A TEASR, AT HRE S AT X EMEG ZH RSN RIBRETEGTH., TE. EL. AR
FEMPRELEPELAEZR, TMBRETRT . FE, ST RSO RLIBEEZN, AN THIREF A
At R AR B AT 120 s RIRE P AT 4G 09 BIR 5 TT R R E SN E P, R R E P AL ACE T8 36

THHERE, "R EEM, AETHELT, AN 8] RIHEAT AR 45 B AR L P 49447 1 2557 3] B 94T H % R
AT F AL,

BRHREE, BEELFORILT, A s BRI AN 3] 8 R T B 24 H 05 F 3 R A9 2 8] FT AT 693
HFISATR B, 7T Re A BN 8] E A RAE R F BBRBALTTARAT . M 5 F For e ak = o 5 S AP 28R F o A
] B A 8] B KRR RAATT R AR E AT A ZAT L2 AR T ML+ 8913 &

AIREA)T P RAIERM A RN E)” A FAREAN BRI, ETHMAASA, RFTARE S
AT Xegdie. A, A4, &, P&, LKk, AR AREETA BR & GM T 45 2%.
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	1、主动基金配置银行板块情况：连续三个季度加仓银行股、环比+0.09pcts至2.93%
	2、主动基金持仓银行个股情况：增持优质城农商行
	3、被动基金配置银行板块及个股情况：大幅加仓银行，权重较高的兴业、招商和大行获较多增持
	4、北向资金配置银行板块及个股情况：继续增持银行板块，股份行和大行流入较多
	5、总结：被动和北向资金是上涨行情的主要推动力
	6、投资建议与风险提示

