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

O NFEEFNIEESMSAIN: SEBERBIHZALR

AT RIFREAFZNIGEA SRS RN, BMNZHRIZTH EETATEABEHK
CGP& 300, F4E 500, FHE 1000) 3%~ 50, #HIEHRE 2024 F8 A 20 A,
ANFEPEI00HEZEES: 2024 F 7 A 20 B AKRNEF IR 300 3R 4 KA
FALEFE A 0.95%,2024 F VAR A I IR 300 358 A 2 AR T A E R 2.77%.
2024 F Ak, 44 RPR 300 MR A SR FIEANE, 5 RIFE 300 ERA AR
FUE R N, BARBFILEHEL AT IR 300 Bt enAh: HHFERPRK
300 HiE 5 A (10.59%). #'F 87K 300 F5H3E& A (6.77%). B K 300
FHEZ A (6.31%).

ANFEPIE 500 B AL : 2024 5 7 A 20 B ARNE FIE 500 3% & o ARAZ
B FEH 0.61%, 2024 F AR NFEPAIE 500 355% K 2 BARL TS EH 4.05%.
2024 F Ak, 44 R FAE 500 ¥R A SR FIE AN E, 4 R PIE 500 iR A 4AR
FUK A A R, R ABFKEHEL S ATAY T AL 500 35R A A . R A IE 500
FBHE®R A (11.35%). FRAFIE 500 HHKEE A (10.71%). K KFIE 500
FHHEZ A (9.94%).

ANFEPIE 1000 3384 4 2024 F 7 A 20 B LAk FIE 1000 35 5% 4 4 kAR
FALEZEAR 0.60%, 2024 FVAKNFEFIE 1000 3§52 K & HEARRTKLEE R
4.80%. 2024 A%k, 19 A FiE 1000 3832 K22 FIE N E, 1 2 FIE 1000 3%
BASRBAEA N, RiTRTOLEFHLEATATIE 1000 3% E 2554
E B FIE 1000 HHEE A (7.57%). BEELFIE 1000 HHEE A (7.18%).
RIAFIE 1000 F5H3EZ A (7.15%)

o REFHEASIS AN 8 AL MEIH

BAVEBFAFZ P AT RIS, RS REZ A RE e EAR LG & I, F
BERAVEIR T FREAEAAT R K 10 RERAE, ATERERFTHRABGA
BN S & I,
MAFEIT A EIEHGFEE AR ERERE,
(20231231-20240809), s F M * Loyl ZE AR 1.16%.
HAVEI T FHEAZARTE KRG 10 REUALE, At S KNP HREGA KL
A B &M, 2024 F 8 A, KAZHAEPHRBE-FHKAEEN-021%, AE
KEEREBN 1.71%, A AR FERKHN-2.70%.

2024 F Ak

® N [ea: MAMKATH KK, THARAKRTRALTIL.
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1. ANEEAREESKSEZN: SLAREBREERR
AT EFRENAFZEZLIEELMIE LRI, RNTHRETH LI RT LN
¥ GPIE 300, FAE 500 AR FIE 1000) 355 5,
1.1, 2AFEFE300HEZEA£2:2024F7 A 20 B LRRBHFIKEEA 0.95%
BMEBTH EHLEMNEFIR 300 gL e, BRAALELNE BKAEFH P
FZHARENFEPIRI003ERES L AR E LN B 1 ETT 2022 5F AR N P K 300
KRR AR AR SR L, AR E 2024 8 A 20 B, 2024 7 A 20 B VARAE PR
300 3855 3 A HAKAR T E A 0.95%, 2024 SF VLR N3P IR 300 38 3% A 4 KA 5
A3 EHR 2.77%

Bl: AEPFEI00EEELABHFAN: 2024 57 A 20 B AR EEH 0.95%
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$AEFR R : Wind, FRIEAFF LA (FIERE: 20220101-20240820)

SR RAE, AMGEIT T RE AL 2024 Fulkay R R E A HIL(AE 2),
2024 F VA%, 44 RPR 300 AR A AR FALE N E, 5 RIFE 300 35k A A2 HOIK
BAR, BitRFILEHELERTPIE 300 3L e Hh: BAAFRFE 300 Hik
H#3E A (10.59%). HFHEFE 300 HHEZ A (6.77%). WP X 300 HHEE A
(6.31%) .

B2: 2024 FAkNFHEPEI00EZESRALTKE: 44 RENKS, 5SRHKkE
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$AERIR: Wind, FRIEAF AT ($IEAZE 20240820)

iE S B E LG & 0AE S I E Ak F 3/8



27 PRI H
SR IAALR

1.2, ANFEPIES003E5% K 2:2024 57 F 20 A ARABHKEERH 0.61%

BAMAFTH LA LGN FIE 500 338K &, BATA LS B BB FaF
{2 HAARE D PIES00 352 A4S BAE RN B 3 ETT 2022 5F Ak 3 F4E 500
AR R A ARG & I, R E 2024 F 8 A 20 B, 2024 5 7 A 20 B AR PIE
500 3 7% K 2 BARABHUKE E R 0.61%, 2024 F VAR AR AE 500 38 7% 4 BARAZ B
BB ER 4.05%.

B3: NEFIES00EBREALABHFEA: 2024 57 A 20 B ARMEFKEEH 0.61%
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HAEKR K : Wind, FRIEFF LA (KB EE: 20220101-20240820)

SEERE, ZMEIT T B A2 2024 SF ARG R ARTKE S HIFEL(A 4),
2024 SR Ak, 44 A OPAE 500 iR A 2R FLE AN E, 4 R FIE 500 3% A AR FAL
BHRR, BARTILAHEL FATA PIE 500 3R A 25 A K FERFIE 500 H5 R
& A (11.35%). A TIE 500 +5%385% A (10.71%). A KFIE 500 #HHKHEZ A
(9.94%)

B4: 2024 FARNFEPIES00EZE SR A ABIILE: 44 RENLE, 4 R AlkS

14% 11.35%
12% | 10.71% —.

; 9.94% —_
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ES

$AER R Wind, FRIEFRF AT (3EHE 20240820)

1.3 AXPIE10003EBE £:2024F7 A 20 B ARALFIEERH 0.60%

BAVEBET G LA 569035 FAE 1000 383z 4, BATA L e6) 8 FlkEFay+
{2 $ARE A FPIE 1000 B A LS BMELAIN, B 5 ETT 2023 F kNP
1000 3 5% K 20y BAR W 5T R I, HE 2024 F 8 A 20 H, 2024 557 A 20 B AR
FHPIE 1000 3% A 2 BB TS EH 0.60%, 2024 F AR FIE 1000 37% 4
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AR EFEH 4.80%.
B5: AFEPIHE 1000352 L0 HE R M. 2024 557 A 20 B AERABIILEF 0.60 %

112 r r' T.ww

bBRIAAEH

- 0.0%
1.10

- -0.5%

T w “'W " —rn
1.08
1.06 {
- -1.0%
1.04 [
1.02 -k 15 - 1.5%
1.00 o AR
0.98 —— 2.0%
Q\p“‘& &,@‘& 5‘3@‘6‘0&5\&&&@%&\“&\\&0&5 @‘Q@‘ Qb‘p@‘ Qb‘Q @‘Q Q“‘Q@‘
& T @'b‘ N2 @'& s
PR R AR AR DT AR DT AR DR R AR AR AR AR P

FAERK: Wind, FRIEFRF LA (FIERX M : 20230101-20240820)

SR XA, BMGT T IR AL 2024 F AR RiITRFKEPHFFHL(E 6).
2024 A%, 19 RPIE 1000 3858 £ 2B FLE A E, 1 R PIE 1000 358 & 24250
A A, BRABHUNE FHELSEATAY PIE 1000 3L 40 A % §EFE 1000
BHERA (7.57%). BEERFIE 1000 FEHER A (7.18%). KFAFIE 1000 3%
HERA (7.15%).

B6: 2024 54k AFEPIE 1000 322X 2 ZHABFKH: 19 REN S, 1 R HMKkHE

8% - 8% 757"/0

0 | 7. 15% '
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$AEFR R : Wind, FRIERF AT ($IEHE 20240820)

2+ ﬂ%ﬁ%%&ﬂiﬁ%%: S 4 )N =T R

BAVEF AR FF AT LI EORM B AR ST R AR G R, R
B R AE BT Eiﬂ%m;dﬂiﬁxk% 10 REAAE, Rt & TSP R A Bk
HEMN. B 7 ASHTRESHIT PR RO FEEAFREFIE, 2024 FA%
(20231231-20240809), A3k d M = Sl B FE A 1.16%.
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LB IAETHR
B7: RESHFEFRBIOPERA: 2024 FIEE 1.16%
0 | M () a3 P RS A 2.5%
1.60 - 1.5%
H b L o
1.40 HH\H\H‘MH\ |\HH|H“ M HH“HH‘\M IHH |h \‘I\ \‘\ | I ‘HHH‘\ \‘\”U‘I ‘h I ‘\“u“hh ‘| MH‘I \|‘|\“|‘u‘ .
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HAERR: AMKE, FRIERFTRLA (FIHBEE: 20190101-20240809)

HAMVERT A AT K 10 RE2RAE, £ &KL P LA
ElE AN (B 8)o 2024 F 8 A, kIR AP M RE-FHIEFEH-021%,
ABKEEREHA 1.71%, A BAKEFRmAKA-2.70%

A8: FEAMEEHPFMMELN: 8 A-FHKIEERN-0.21%

fL3EA A43EB #3RC A RD MIRE MIEF MUEG AEH R3R1L ARy MM

2023-01 | D | D | b | I = K B -o.30%
2023-02 % | ! I I H] | | o.61%
2023-03 I I | M o6
2023-04 [ I | [ 0.a2%
2023-05 5 ! | ’ | | 0.28%
2023-06 | I ’ | | 0.60%
2023-07 ’_F ﬂ|] I | ﬂ[| F |I 1.31%
202308 0. 38%
- | | \ .
mRE oo s
2023-11 0. 65%
202312 h I I h | I h 1 I oo
2021-01 | | | [ | | -0.30%
2024-02 I i I | [ P | 0. 36%
2024-03 | Tl T | i b | 4.67%
2024-01 | I I I [II] I I 2.12%
2024-05 [ | ]l [ w F | | | oom
202406 [ | [ V | | 0. 78%
2024-07 | [ | | | 0. 19%
2024-08 | ] i | | | Lﬂ | i | oo

HAERR: $AMKLE, FRIERFT A (FHBEE: 20230101-20240820)
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BT B LR, THARTRAL LR,

iE S B E LG & 0AE S I E Ak F 6/8



27 FRIES

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,

AR I AL LM

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
GG B3 R R B ATA R GANAI & 5T & AR 09 0 AT T IR BUIR BN 49 17 1) B & L4651 509 = A AR
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 S BT HLEA
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 FAESEZZR, FAEAER AN B R FEIE K R A S ah T E 693815 e A %
o AREPTEHAG A, &N AR R B AN 3] F KA ARE S B AR, KRS T8 09 1E 5 R TTAR A B9 A&
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
BB MHRARE Z. AN EXEF LFEEAMEGETELRERRZEFESLF TR, AR (EAh L
£) BRI EAMELT, AREF 6912 8RR KO E LI M SRATAEAT A GG B FE B AT
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 RAZREEIZG DGR AT E PR R HL, #5432 F b6 N AR i AR5 694E
a5, BFPE A AITAIR X & ® k69 5% R %,
FRIEFAEFERAFGHELT T AL, BT RFA ARE T ROIERREATIER RS, & RIRE T RGN 5] 32t
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 HARITAATIT,

AR I AL LM

T IR AE AT AT

L& ]

Hogk: BMETOH AN KL KE 1788 T R K £ H15 ik RITEE K £ @ 5%20305 LA 2 PS5
3% 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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