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Kk Wind, BEA&ERAF I
2023 58 A, RETHESTH, LiE 50, FE 300, FiE 500 5 A T #-5. 39%, -
6.21%, -5.73%, M5 A4 8.34%, 9.05%, 9.92%, MATIH4FERkAE, BARAELH LH
AT AR TR, EAFGRMEIET L, b TEREL G OMRBOR, F8UR S HETH
E—ARN, £ % 2-3 XA M —KM@ERKGHEEIET, Kk 55D NRA RIS
% CTA ki, W& K THhc.
BZ10: = XBBHTLEHTH (#iE 2023/8/31) BE: BIEHTLSEE (HL 2023/8/31)
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Kik: Wind, BE&ILRHF %A

KB Wind, E&EHKF I

MR ETHRADERNE R 7 H 24 8B, PP RBGEHLENBTF, SR
LA 2FHH, 2NFPREZERFT AT, REZTHFE, ARTHREHF, T
7028 BREAKE LR, B ESFERE LR, BRIES KD FER R LA R, A8
RABE, THIFEEBEAES, 8A MM BAKRTHREEIA, THERENETRE, 12K
BHmiR Lk, 8 A 27 H, MBI, HEEHX AL, 828 AL TIHPREA, 28 HA
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BT RESHT, ALK STRELRD 7%, BRI ERTHF, L35 E vega
& gamma L& A #0269 E AR KRB KE

B £12: 50ETF R % zE (#ik 2023/8/31) B % 13: 300ETF B E4% F (#iE 2023/8/31)
3500 35.00
30.00 | 30.00
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NN N N oo ol 003 00 o090 0T O €09 ¢ 07 I D N NI o OO0 00O D O
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= S0ETFEAfVESIR = LiF505 HifaEe = 300ETFEAIUER = iFiF300/ $iEaER
K& Wind, E4&IERF AT KB Wind, E&IEKF %A

A kA, 2023 8 A, Boed HEAARLLS T aTHRe) Lk Y, f2d T A ey,
K B et 35 ARA i@ 554k, AR R AT T S IR, R R Eh B ey Rt
A%, Ry SLATAEIR IR £, 4B CTA AT —fk. MM T 5 erak ¥4 Lo,
BEFHEALMAL, CLEAGFRMTESIRTSE, AR TRIENS,

FE5: 2023 F 7 BAARBRIIRIINERBILERIES

MRERARGREEAREL: HRIRET, AXEAREEKRFE

ARIE AV 69 A3 2946 MR RN R R FLFE KA F S HIERLT, 2023 58 A, %
Fog K P E-1.02%, HPEIKE F i E 1381 4, Elks ~ % bk 46.88%,
MKz Sd = 1565 A, R E &~ HE bk 53.12%, &A1 £ W Aew ot 43R 20 7F
EIFBAFERE ST S ITH R, 1934 N2 TR L F 5% 8 A-F3Hi1ksE-0.41%,
H P 1004 /7 SR AF BN S, EACE T SBHE B 51.91%; 1012 AN 2 ALHA F A= X UL ok
A E-2.19%, R 377 A F BB FEAG, BAKE T RHKE B 37, 25%, #F
FERFRERDR, T 2R AR TN CTA A ZRN R R IRET HRBFHIEE, 2 5LF
B2 CTA LB 7 RiBayEH, 8 A /) i@ it.

BEN: FHHEFTHEE S B-FIFEHL (#Hik 2023/8/31)
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BAVHEG R ERIZARD T ENFTRAFZE LG LG R, QA RENLRE My

BE 5 M R e — A A 5 A




= = IE 5

SINOLINK SECURITIES

S gk & ¥t

FoR I T, 2023 F EF 5, BRATMK R 61 MR BN RS ELEFHTFH
I 0.40%, ARG TATAANAWKESE, B M A FBRFEKEZ, KZHFFE
HE TR KEEAL CTA Bk K ZHEMNF R EREINARIS .

B#15: P)H IR > 2 A E T (B 2023/8/25)

7= o R AR A E—H H= A XA if—F BRRE# | ZE2R%
¥k CTA1 5 BRI T 8.53% 20.72% 11.80% 5.34% 22.47% ¥ & A
KB E CTAL S5 1 5 #TAAE 5.44% 13.29% 6.46% - 15.03% + 2 A
B 15 M FB R 5.40% 7.05% -4.40% 1.90% 16.25% | ZMHHR
22 8 BREHRF 4.61% 7.13% 7.92% -11.71% 32.67% KR
HPEZ CTAREF BRI 4.11% 10.74% -2.93% -9.52% 33.40% KA
ZHCTA=% BHRF 3.97% 8.97% 14.34% 7.22% 9.41% ECE
il CTAMZ 15 FEERF 3.01% 9.06% 0.59% -22.90% 36.56% R
AR T A ARSI 3.00% 7.77% - - 1.66% ERIRE N
B+ 5 B ARIEFE 3.00% 8.21% 7.57% 5.98% 12.56% + B A
FRAEK CTAR A—H TRIEF 2.44% 3.97% 1.64% 1.54% 7.48% + B 4
¥ CTAHH 1 5 B 2.40% 7.41% 10.19% - 3.49% 42 J&) 1
g kR 1 5 EAFN 5 kL IR 2.36% 3.68% 2.76% -8.43% 12.47% KA
EFLBFH CTA R 2.35% 8.02% 3.51% -0.37% 16.23% KA
WG E CTA1 5 BRAE 1.73% 2.65% 1.15% -4.40% 14.31% ¥ 8 A
SAP .3 5 BRI 1.72% 6.77% 10.00% 3.05% 13.51% 42 J&) 41
Brms CTA2 5 BER” 1.69% 5.10% 1.25% -8.08% 23.61% KB
TR Rk ARE N 1.53% 7.64% 10.96% 20.45% 14.70% | ER%
3. SNk idkihs LigRE 1.52% 3.84% 8.45% 18.70% 1.55% ERYRE Ny
2#4F CTA1 5 S v 1.51% 4.37% -1.24% -8.96% 17.56% 2 A
RS o B 1.44% 5.20% 0.92% 1.34% 13.85% 2 ) A
fE5eEE 1% &8 RARF = 1.39% 5.60% 0.63% 5.28% 8.83% 42 J&) 1
HAETH15 FRARARA 1.28% 4.61% 15.45% 10.93% 11.76% & B 4
g+ a5 VLS 1.15% 4.15% 4.36% 12.81% 6.91% 2 ) 4
REp R B B A e R R 1.06% -5.14% -6.70% -3.77% 3249% | EALE%
PF EIRE 9 5 PLF T 0.98% 2.23% -7.43% -17.1% 27.65% | EMK%
9143416 CTA—5 AT ALK 0.97% 2.56% 3.59% -7.95% 15.27% KR
BA CTAXAmENRT 5 | BARES” 0.80% 1.25% -2.53% -5.80% 17.50% | ZfAAm
Pl i A B LR~ 0.65% 1.69% 5.16% 7.69% 2.13% ERIE Ny
SE#EAL CTAR I —5 LR 0.64% -2.43% 3.53% 2.17% 7.83% + B A
F£14 RSV 0.41% 0.84% 1.28% 7A7% 13.78% SR
TR RSS20 CTAT 5 S ERAF 0.40% -2.04% 7.54% 2.22% 11.88% ERyR:le
AEE S Xl AL Sy 0.39% 1.36% 3.88% 6.57% 5.72% ERJR:ke
AT b AL 0.38% 2.50% 4.38% 6.19% 4.56% + B4
RERFRBENF REF 0.30% 2.47% 6.64% 10.17% 8.82% ERUB N3
REWK =L REHRF 0.29% 2.77% -0.07% -8.15% 13.67% 42 8| 4
3 CTARAE 1 5 PR 0.26% -1.06% 4.06% 4.50% 8.88% 42 ) 4
[CRESES SR N I FEFAR T 0.19% 3.01% 0.19% -7.52% 11.42% |ZERE
#FR#ER CTA—%5 R 0.12% 1.18% -0.61% -5.30% 1545% |ZiLiEARm
LR EA Fh—F IR 0.10% -0.75% 1.75% -3.38% 9.99% 42 J&) 41
iz CTAH ik 2 41 g K 0.09% 5.63% 1.80% 9.31% 16.51% + B 4
B4k 3 5 kv 0.00% 0.70% 0.40% 2.98% 3.39% 42 J&) 1
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