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-2024.2.21
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LR, KAWL E PR REIE)

-2024.01.19

JEP %5 : S0790519120001 JEH %5 : S0790520090002 PEF %5 : S0790523060004

O NFENIEELIKSLIN: BRERAKBHEL

AT RIFREAFZNIGEA SRS RN, BMNZHRIZTH EETATEABEHK
CGP& 3000 F4E 500, FHE 1000) 3%~ 50, #HIEHRE 2024 F3 A 20 A,
ANEPE 300 izt 4 2024 2 A 20 B AKRAEP IR 300 5 5% 2 4 HAKAR
A B FR-0.15%, 2024 F VLKA FEP IR 300 3858 K AR H IS E5-0.21%.
2024 54k, 31 PP 300 3R A AR FUNE A E, 27 R 300 3R A A2
FUE A N, BRBFILEHEL AT IR 300 Bkt enAh: HHFEXPRK
300 HEHETE A (4.67%). HHFFE 300 FHHERE A (4.26%). &5 F K 300 %
ZA (2.24%).

ANFEPIE 500 B AL : 2024 52 A 20 B ARNE FIE 500 3% £ o ARAZ
A FE R 0.13%, 2024 5F Ak AR PIE 500 38 5% A 2 BRI E E R 0.68%.
2024 54k, 41 BOPAE 500 3R A AR FULE A E, 18 R PIE 500 3R A A2
FOMKEA R, BRI A HE L AT T IE 500 3832k &0 A4 BE FHE 500
R R ETF (4.79%). & %APIE 500 HBH3EZ A (4.40%). FERFIE 500
FHHEZ A (3.92%).

ANFEPIE 1000 3384 4 2024 F 2 A 20 B AR FIE 1000 35 5% 4 4 kAR
AL E F A-0.82%, 2024 FAKRAFEFIE 1000 3858 A & FARAB AR FH
0.73%. 2024 S Ak, 24 R ¥HE 1000 358 A A FILE A E, 10 R FiE 1000
Wi K eARHMEN N, B itARFIAEHL T4 T E 1000 383245 29 5K
W7 %43 FE 1000 FEEIEE A (5.66%). RE FHE 1000 HEIETE A (3.94%),
B R H 3% FIE 1000 3 5% K% ETF (3.84%).

RBHEHEEES: 2024 F bk, BAHLEAMHZR X 300 3ERA 2054
BEMBENMRE, EEHRELET A, LEMB IR A; BHHL AT
R LS008 ALNAN: REENKREA, EEHBELTE A £5H
IMENRLT A

o RFEFNASMBAN: 2 ARXKLGERAE
BAVEBAFZP AT RIS, REERFEZ AT A R L e BAR L £ I, F
AT FEAL IR KA 10 RERALE, AT E XS P HELGA
Bl 5 & o

AL FEFAST AT RIS S AR N EAKE KA, 2024 F Ak
(20231231-20240315), #ak s P M F ol B £ R 2.60%.
HAVEIR T FHEAEARTE KRG 10 RERALE, At S KNP HREGA K
B EM. 2024 F 2 F, KHAZHAREPHRBGFHKEEN-4.67%, AKE
KEEREN 043%, A BAEERAKN-12.49%.

® N [ea: MAMKAT N KK, THARAKRTRALTIL,
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SR IAALR
B X

1. AEERIEEESIEF I : 500 FEIEABET D MBI FE oottt et et et ettt ettt ettt et et et et et et e e et et et asaraeas 3
11, AEPFE30033%EE: 2024 52 F 20 B EARABFIALE T H-0.15% ceveeeeeeeeeeeeeeeeeeeeeeeeeeseseeeet e ee et anenens 3
1.2 AEPIES00 335 4E 4 2024 52 H 20 B EARABFTALE B 0.13%cuieeeeeeeeeeeeeeeeeeeeeeeesseeeet e eeee et anenens 4
1.3. AFPIE 1000 3852 K 4 2024 452 A 20 H ARABFILE TR -0.82% weeveeeeeeeeeeeeeeeeeeee ettt 4
LAy R A 3T T8 B oottt e ettt ettt et ettt ettt et e et ettt et ar et et e et aranes 5

2. REEFLESIBEI: ARG FETH R oottt et et et e ettt ettt et et et et et et ettt ettt ettt ettt ettt aeanas 6
B R TR coee e ettt et e ettt et e e e e e ee et e et eeteeeteeeteateateatteateenae et ateateateatteare et eteate et entee e et ateate et e et eaeenreenreneenns 7

B& B E

B 1: ANEFFE300EZLALABHMEIN: 2024 5F2 F 20 A VAERABFILZE T F-0.15% wooveeeeeeeeeeeeeeeeeeeeeeeeeeeeee e s, 3
B 2: 2024 FVAERNEFIEI003EBESZTABTALGE: 31 REALE, 27 R BRI oo, 3
B 3: AZEFIES00 3 IRA AR EI: 2024 5F 2 F 20 A VAERABFILE TR 0.13% . eceeeeeeeeeeeeeeeeeeeeee e seee e sreee e eaeeen, 4
B 4: 2024 FVAERNEPIES003EBE S ZHABHALE: 41 REALE, 18 R BUKE oo, 4
B 5. ARPIE1000 8B ESAEEI: 2024 52 7 20 B VARABFILZE F-0.82% ceoveeeeeeeeeeeeeeeeeeeeeeeeee et et ssenenes 5
B 6: 2024 FVAZNEPIE 100038524 2 ZHABHALE 24 R IEALE, 10 2 FALE oo, 5
Bl 7 B R dE I T I B 2 oottt et e ettt e et e e et ettt et et ert e et e et et et et eras 6
B 8: MEBPHEIEIERFMEE I 2024 LI 2.60% ceoeeeeeeeeeeeeeeeeeeeeee et et et e et eeee et ee et et et et et et et e e eee et et et et et eteeseeeseees 6
Bl O: FEAEETPFEALE R I : 2 B3l T B.07% oottt ettt ettt ettt ettt ettt 7
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1. AHRERREEASLS LI 500 4832, ) gt

AT EFRENAFZEZLIEELMIE LRI, RNTHRETH LI RT LN
¥ GPIE 300, FAE 500 AR FIE 1000) 355 5,

1.1, AEPFEI00EZBLES:2024 52 A 20 B ARARTICSE EH-0.15%

BAVEBET G LA S0 N3P R 300 35k 4, RATA LM B kARG T
{EHARENFFERI0EZAEEL IR ERNB 1 ETT 2019 5 AR N3P R 300
WAR A ARG R, ARE 2024 453 A 20 B, 2024 52 A 20 B ARNFEP R
300 3% 7% 2 BARAR FUIK 5 F A-0.15%, 2024 SF AR R R 300 ¥E7% 2 4 HikAR
AL HEFE7H-0.21%.

Bl: AEPFE00¥EESHMBEN: 2024 52 A 20 B ARABHFASZEHN-0.15%
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FAER R : Wind, FRIERF LA (FAERXE: 20190101-20240320)

SEERE, ZMNGT T ARE A4 2024 S50k B2 FE 2 HHFHIL(A 2),
2024 Ak, 31 RIPR 300 3R A ARSI E R OB, 27 PP R 300 3 5% A 44 Holk
BR R, RATARFIEHEL AT R 300 MRA LS AN B AKX 300 Hik
W% A(4.67%). FH P E 300 FHH3ETE A (4.26%). 1% P 300 3% A (2.24%)

B2: 2024 kA FP R 300#EEESRAARTILE: 31 RENKS, 27 R AHKE

6% 9
| 426%_“4.675

4%
| 2.24% —,

2% -

0 {1111 LLLLLLLLLLE
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%%é
10%

$AEFR R Wind, FRIEFRF AT ($IEHRE 20240320)
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1.2, NFEPIES003E5%E2:2024 52 F 20 A ARABHKEZERN 0.13%

BAMAFTH LA LGN FIE 500 338K &, BATA LS B BB FaF
{2 HAARENFEPIES00 35 A4 Y BAE RN B 3 ETT 2019 5F Ak 3 F4E 500
g R A AR S & I, R E 2024 F 3 A 20 B, 2024 52 A 20 B AR PIE
500 3 7% 2 BARAB FUIK S F A 0.13%, 2024 F VAR AR AE 500 38 7% 4 BARAZ B
A E A 0.68%.

B3: NAEFIES00EBREALARHFEA: 2024 52 A 20 HARMEFKEEH 0.13%
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— T —_— A [ 40%
140 b 2.0%
1.30 0.0%
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HAEKR K : Wind, FRIEFRF LA (KB X : 20190101-20240320)

SR RE, BMNGT T IR AL 2024 F AR R iHRBFILE S HFL(E 4),
2024 F Ak, 41 R FAE 500 3 5% A AR HUK B A B, 18 R P IE 500 35 5% A A8 HOIL
BAR, BitRFILEHEL AT FIE 500 3L 20 A A B FIE 500 HEE
% ETF (4.79%). &%& PiE 500 3% A (4.40%). PHPFIE 500 FHHE5Z A

(3.92%).

B4: 2024 F kA FPIE 500 EEA S R HABHIE: 41 RENB, 18 R RIS

6% 1.79%
4.40%

4% 3.92% ‘“
2%

o I _....m||||||IIIII||||||||||""”“
“H'

-4%

-6%

$AER R Wind, FRIEFRF LA (3EHE 202403200

1.3, A PIE10003E 5% £ £:2024 52 A 20 B A RARFIKE F H-0.82%

BAVEBET G LA 569035 FAE 1000 383z 4, BATA L e6) 8 FlkEFay+

{2 $ARE N FPIE 1000 2 ALY B ELI, B S5 ETT 2019 F kAP

1000 &% K 2oy BAR LS & I, R ZE 2024 3 A 20 B, 2024 52 H 20 B Ak

3P AE 1000 38 3% A A B ARAR FO S £ 4-0.82%, 2024 F Ak FHE 1000 3855 A
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S HERARTNEER 0.73%.

A aRIALEH

B5: AFEPIE 1000 352 20k H £ H: 2024 52 A 20 B ARABFIE £-0.82%
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1.70 m— K SR — R R
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¥ AERK: Wind, FRIEFRFT LA (FIERX M : 20190101-20240320)

SR RAE, ZMGEIT T RE AL 2024 Fulkay R R EHSHFHIL(AE 6),
2024 F Ak, 24 R BE 1000 ¥55% £ A2 FILE A IE, 10 2 PIE 1000 3233 4L 24250
dai A R, RAARTOKEERLEATTIE 1000 EEA LS : $FEEPIE
1000 F5# 335 A (5.66%). £ B FiE 1000 455 3E 3% A (3.94%). £ K H %% FE 1000
#3728 % ETF (3.84%).

B 6: 2024 FAkAFEPIE 1000 3% %4 2 ZHHATKH: 24 RENHE, 10 R ks

7% ,
6% - 5.66%

3.84% —
3%

s | 3.94%
4% -

o 1 il

0% | .-_---IIIIIII

1% | ||||

2% |

-3% |

-4%
-5%
-6%
-7%
-8%

$AEFR R : Wind, FRIERF AT ($IEHRE 20240320)

14, G REHAEZLAS

#—F, BAVGT VPR 300, FIES00 A A A IH B SHEL, BB TEIL
SAN: (1) MRS 2 /e nil; () Aem i 2 F; (3) ®RIZRE DT
8%, IHEFMEEIEHIERALRIZREABTUEFEIAL (BT,

2024 F VAR, ABFHE L FEATOI = R £ 300 3L 20 A A R MBI EL,
LEMBERIEE A, REMBENIES A; BFHLEMH =R £ 500 244
SRR REERKE A, FEMBELTE A, EEHABELLIIT A
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SBIAALA
A7: Gt XBBOERA ST
g e FhE B (%)
BeA% BORM etk ol BEEE e o s
000877.0F “EFEAIHEMMLE 7.0 4.60 3.94 6.49 0.50
3000458 | 000172.0F HFiUEABILEEA 1435 448 2.86 512 0.38
001074.0F HZAFHEMWIRGIA 408 3.97 5.26 7.26 0.31
014187.0F  HEE{ffiEA 1087 6.23 3.38 -3.04 3.10
500145 | 001244.0F HFAiEEEA 2,50 497 5.89 822 1.19
460009.0F HEFAREAITA  4.29 5.23 292 418 -0.35

$AER R : Wind, FRIEAFF LA ($IERZE 20240320, HLAEHIEHE 20230930)

2, MEZHESNNSEZIN: EARLGEHFEEHD

BAVEBRFE TP HAA LR A ERF LT L RGEARL G LI, R
AR T AL TR K 10 REhAE, 8K P HRERG A ZIL
HEIN., B 8 Ll TRAESHM P LIS AR N R EILE, 2024 Fhk
(20231231-20240315), FARE BB = B EE R 2.60%.

B8: MEFHPHMFEIEHAFMEEI: 2024 FIH5 2.60%

170 — Gk B (T 4h) AR R AP AT L A AL 2.5%
1.5%
1.60
s i \.|H|.|,‘||\|.\ il ..|||._|I.||HI_.|.,||,‘I.Ih|||||||||||I|||||.|,I‘||_||||. Ll " I | |h||"""|‘| I g 'I||"'||""\"‘"‘||‘||' .I‘|" [ 05%
0.5%
1.40 ‘ 150
130 50
120 3.5%
1.10 -4.5%
1.00 -5.5%
0.90 -6.5%
Q\q\\\b‘ Qﬁ\b\\’»b Q\q@q C>,\\}({)’ Q\%\\“’ q/ﬁb@b‘ '&\\Q\q q’\\\\’i\’ ﬂo'\?’@ o ® &2 @c’g Q’{a‘g\\% q\\g\’» g \q}(\ (Qv\@q, & ) @?‘\ 3
RN I I ) IS RN SO I

FAERR: #MMAKE, FRIEFF T (FIERXE: 20190101-20240315)

HAVER T E A IR K9 10 KUK, &K iR ey i
AeHEN (B 9) 2024 52 A, KIS AEPH ALK FHIEEN-4.67%, F
B EERZN 043%, A EAKEERIKA-12.49%.

iE S B E LG & 0AE S I E Ak F 6/9



27 FRIES

SRIALLHA

9: TE2RFEEHFHMBEEIN: 2 A-FHKBEEHN-467%
3N #3HEB A3EC AED MIKE MFEF ARG MIFH AR AP HMA
202301 [ | | ] | | o.61%
202302 | I | | I M o6
2023-03 || | \ | | 0
2023014 | 1 | | | 0.28%
202305 || ﬂﬂ | I \ 0. 69%
2023-06 | I I 1 I 1.31%
2023-07 I 1 | | o.38%
202308 | | i | 0.53%
2023-09 I I I I | | 1os%
2023-10 F | | \ B | | -0.65%
202311 I | B 1 I I 1us
2023-12 | | | | | ’ ~0. 30%
2021-01  [F| a I P I | 1[ | 0. 36%
2024-02 | D e B [ B b | | 467

HABERIR: MK EE,

3. ABeRTF

FRAEF A AT (4B E . 20230101-20240320)

RAMRAT LM, THARTRELLL.

S ob A E B G B 64T B FE e R A R

719
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A 7

CGERPRBRAHE SR ERIE), GERZTIMETHELHFLERAEI] GRIT)) ©T2017F7A18LE
KR, ARIEERIZ, FRIERIF LR REEZARS OF K), BBl N &-F & Hik o) 5T 5 1€ A 1
BAH EARIEE A £ LA FH AR KL AC, Coy CSFBAAH . B HHEFLBFTH AL AL
A1 AC3, C4, CSOYLBILTH, HBUH M, F2MR. BIARAE R AR P 6944712 4

B MR Ti7 PR B, HABERTE, WiFLix! RifELTaEM@E5mE,

A aRIALEH

DA IR AR E

R I AR B ARAE B R G BT A AT AT T R TAEA R AR UARIE, AT RARE F X TAAT K47 B RAERPT A
RO B3 R R B ATA T GANAI & 5T & AR 69 0 AT T 3R BR8N 69 17 1) B & QL A6 509 R Ae e 7
M. BGRB8 R E VARTRIERIAD A PR 8) 89 BRI E . BT R B 50 47U 3R TAEA R ARIEAA 4R B 49
HEA—H9 RS, 5, AR5 KRS T EAKGIES E LI A LERZHKZ

RERTFLAA

R HLA

%N (Buy) TRt AR 5% T % & A 20% A ks
EEIEE ¥+ (outperform) At AR 3% T 7 % & L 5%~20%:;

% (Neutral) A A T % R IA — 5%~ + 5% K ;

#AF (underperform) |#itAaxt 35 T % K I 5% AT .

A%F (overweight) TR AT e ABAR AR T 3% K I

LR dpr (Neutral) AT 5 M Ak T ) R A AR

A # (underperform) |47k 55 T #AKT % £ I,

BiE: WHAREAURED B 6~12 NA R, EFARA T T A e KRB EIL, P ARLBRBEAF
F 300 454, BAAEREABAEIK. HEMRAEBEN KRR Gttt ireg) =M 454 (4
ST A IEARGY) . EAR A B H N ARE 500 RAAMTIA R LR AT RAVENRERIE, TEHEAHF MK F AR
A9 IF B RIBBAFEATAE . RAVK A 69 ZAR IR BAR R, R TR L B BT H FEANSRE £ H IR R
ERETAIANGEFREFL, ST B e EMUAR AT 2 BN RE, T H R EEERIRE, URRLK
TR E 5128, REAURER T IRR R 48,

S AT R BT B
AAREPT QA e ATA T S AR, RRBIRTRFESTEREAE KRR . ARERN S A ST kAR
BH AL BIRME, LRI RIERT S RAER A4 A TN .
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Xy

FRAEF A A RN 8 A2 P BiE A MER T IERZETIAN, CEEIERLTEHLEFTHA.

RAREAE T RIERIAT A TN E) QAT HAR “RNE7) WM IAAEF OATFHEMAR “EP™) ER. KAn3TR
SRBHAKEARERALAEP, . ARERRKELFTRIERE PG, BTHLREHA, RAFRIERAE P T
RAERAER, B AFIEFRIERE P, # AR EFHIE,

ABERET AN AATEGCATFAZ L, 12AN S RRIEZFE L EAERT T, RREPROGTH, T
B ELRIMEMARBLE FAESFZR, FAEAER AN B R FEIE K R A S sk T E 693835 o A %
o AREPTEHAG A, &N AR R B A N 3] T KA ARE S B AR, AR5 AT 091E 5 IR TTAR A G944
PAERIZ TN TR A A ETRBEH, AN TAE S ARENBTAH. ELRBEMNAR—RGRE. BF RS
HIEB| KNG TR A AT R A REBENEG A ZF R, TRARREABBEZT LG E—RE, KRS TP AT
R RTBIRSGTRAESNANE P, THRE P RAERE L Ao s KARARELSFIERAHE P 4746
B AR MHRARE Z. AN ENEF BFEEAEGETELRERRZEFESLF TR, AR (EAH L
£) BRI EAMELT, AREF 6912 8RR KO E LI M SRATAEAT A G BT Z B AAETH
T, Ao 8) RIFAEAT A B AE B AGRE P 09447 A 8 AT 5] A EATAR K RARAT T, 5 AIRS 09I ATE AN 5] 8%
BR, AT RIS AT R e 2 R AR B KATAT R AT 598 R = 45 A 9] o

AR T REIR A L0 W sh 69 3 uk RAB R 43, AT 7T A8 30 R AY T IRIE A ) sk ASM 6 b bk RAB R 4% 4%, FTIRIER 3t
HEABE R T ARSI LI RAZREEIZ BB R AT E PR R HL, $42 M b6 N AR AR5 694E
a5, BFPE A AITAIR X & ® k69 5% R %,

FRIEF A FERAFGHELT T AL, BT RFAARE T ROGIERRATIER RS, & RIRE T RGN 5] 3t
REBRBEOERTRT LS ENGRS R LSH L HF. FRIEATRE ARSI RGN ZMELELSFXFR, HL
FEAREKRBFLSXRZRBELEF

AL RAT RN G FIA o AN ARERG — B Al RIEFHBEI T, TN AIRE b ETH #H 69 A
KB ANl REANINFRAP @I, ARG QGEATIRG 3 TAF MEAT 75 XAEARATH Xa93 N, B ep sk 241
S, RFRDSRBIEFEAAN, RAEFTIZAC AN 8] o 89 e 77 KAE H o« TR RIS P AE R AR, IR SARIT A
ARITH) A AN S AR IR FARITAATIT,

A aRIALEH

T IR AEFR AT AT

L& Ll

Hogk: BMETOH AN KL KE 1788 T R K £ H15 ik RITEE K £ @ 5%20305 LA 2 PS5
#10E 45 %

BR%: 200120 BR%: 518000

W44 : research@kysec.cn W 44 : research@kysec.cn

£l 3 %

Hohb: ALFTHIRE G AN RE185 2 KEC2EIE  Hik: HET HH XM LHAE]1FTHTZIIBES &
WR4m: 100044 R4 : 710065

W44 : research@kysec.cn W 44 : research@kysec.cn
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