IEFBRTEEFTHRRE/ R ERERT

_ R LR ETF AGRIMARTZE (3)
%'.3 Ligitss  HAK A A

mORE

> ARBIERAET HENKIRET KB MRS, KMNAEFAL
FI PR Z R RER T AK T AT S ETF Rb—a &
AHAF e, %R AR ETF AP AN A R g AR B S AT
EIE LT 5ES R, A=K E 2011 6 A 10 A—
2024 5F 6 A 28 B, & T Lk 5 FHEMABES S AN KL
M L eyl At ) (G AEE A 5.12%, FIAFHA 1.14%) 5
BEwE (2.76 vs.2.33) , mafbT 30 SFHEMAG KA B AR
g B ARENE T MG, BEAERSIEH A 7 B 2R TarH.
FAVEZ RS A F ETF A £ BB EARY, AARKXHESATE9 A B
HABIET B SR AT eIk K 53tk R, AR d ik A & A189
2 A R L ST VAR A 3 TR 4K 3% B 20 B A JR A — R e AR B & .

LHIERE SR TS

AR 2T

b iEF5 %5 $0870511040001
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A¥: 2024 F09 A4 27 B R 50 28 80 P RS AN 08 5 R S PR R S E 4 51
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R Ie e 5 8h Rk, RAFE— 2R EPIAE ETF A4 Fmdnie,
AN XA 2019 53 4 7 H—2024 % 6 / 28 B F 5wk 8 54510
A EF A T7.90% (Faxt P iR 300 45 2 a9 FHABE AN 9. 75%) , B Lt
FH1.080 7 TAM RS R &5 =450 %) ,Beta i A 0. 25,

> AERRIRETEART T XT—28md, FEfhh
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P TRBRT ARG SHEERLEIN, AKRBFIRTH T #
ETF AEA S T#HINTHT TEAET FBLE 54 EF 17 @A G RM
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> ETF AR UBRIZT AL — £ L&, £ 5 HRIRBHAIRSY
Bt A AR T8 ) R RS o B L AFE A0 SR 69 ETF SReg 3
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> R PR 6 ek BN AR S AR T & B =N K ] 69 T % 3R,
F L ETF (REBERAEH) 095 BICE S IBAE A HR3E, EPH A
FEEALEARE, pURkA&. —ATHIHMEE TR AR
R ABR D HFRE LT F AR P E TS IPAETHEER
S ey B NS 3. K AR E R A AR LS BT
B R F TR ik A R BN AR R R, B AR PR
BRRBRETREREEFAIDHIBTRALE LT, TRTAKE
AR AP BTN E

> BRAFLEAFETFEARTASETENTAENZ ALY EMAERSR
B, FRBREHRERARNGEFRZOEAM L, FlRIFHELH
BRI AR YT, ARIE B & G R e AR AZAE ) FodZ 70 F KT R
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= ANEAHRB

1. RBHZhE

BNVEEFA R DGR P B RS P 22869 5 £ R R AR
RMNT G (A AT H A ) HAREH R LR HFILT R & 49,
do B AN F— k@542 2015 56 X5 £ 2016 FmI4L, K
KA T G AR N e 2 RART ST, LR Rk T
R EA OB B, B AME T —RR%, A8k
R K ERGAR S T N KRR T R AL REGIRE, K Tk &
MFHGZ =R LR T LR THET 26 ETF Kk,

MBI 25 R T UK B8 R A Rk b T R R R
2008 4F. 2015-2016 SF. 2018 F AR 2022 55 5 #f R A2 3
HIA R AT, FR—EREAKER TILF LT
BB A TR, BA Tk —F KA ETF &84
8 B, FHAER BT R ILTER RE9%5 A TR — 2B %
R, EAVRIGIET HFF A — Ak sk iR B a9 AT a9 T T 2%

HAAF i By 3-5 FHE M54 (KAa5: CBA00633)
YRR AETHRE, 2AFHEL 5K 300 4548 (KR4
000300) . #=& 500 (XA SPX) AR |k &I MAE (R,
AU9999) &9k %) 252 X 5 B e94a %k R & kA,

BM& 1: Bft5HEATHiEEA X R T AY

& fit X 7 %300

[ it X 47 %500 B4t X % 4

§{ S
Pe;
<

Pt
ai?g?
x>

3

>

/\ 7/ 7/ 7/ 7/
%,Q\ O\Q\ QQ\ \Q\ W,Q\ oS N %,Q\ bm\ /\Q\ ‘b,b\ O\B\ Q,Q\ \6\ '»’Q\ %,Q\ D{B\
Q \} N N N N N N N N N N o O 4% \% &
L A S SO S S S S N L S S U N

HIERR: Wind ik, EEERASIFMAL T O; ARk B H: 2024 56 A 30 H

D RRIME A A MA R K AT, U FEIR N AR B AR R R R
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SHANGHAI SECURITIES

AetRRE

I EEmagAn % R R AFTEE ], K 2008 F £ 2024 £
¥4 3-5 £ HEFR L P IK 300 6948 % A AT 0.20, B
& 5-0.0696, 7 F /& 2018 FZ ATi% 48 % M ~A42:E 0. 10, AR
F£2018 F £ 2024 L¥ F iz X AR AR KN AL
A G4, HAVIHH 2018 4 % 2024 L ¥ 45 3-5 FHEK P
K 300 0948 %k R4, 1FEIMAHRN-0.1852°, B AR ERAINA
B EEAREZTHE5 R 48X,

I, WA 3-5 FH B A 5 AR 500 1558948 % A BT AL
A, RIKAKIAARERARBFAEL0.1Z 1], miks) 252 5
Hag4a % A 3444 0.0034, T AR EAK EEMGE £ EMR
BFHETHRXE. M THRETH, LR 252K HBH
X FZFC-FHIEA 0.0466, & T 72K 300 F=47-E 500, AT AL
HLAE ST VAE B A 2008 5 £ 2016 F 3-5 S EH 5H 2T
ek R HAARFEAF02Z ], MM 2017 F £ 2024 ¥ Fiz40
XEREAE —wEGXFZ, &0 H 2016 F £ 2024 ¥
F 35 FMEMEZ LT MM KR H, 1F21E% 0.1086%
F AR ESMVAABRE XS T 55 E4M X,

MBS HATRE K LT Z X R T TAE S, 24
A Z B eMmx R AR EARFERAAFE TR, 25
REBRMRERAETHREETHEALE TAHXEERKLER
RABRK, RILRIZFT A0 A B KA KM AT~ (o
) TA— AR LKA KRG RE., 5 —F @, X
F HAF H BARAR K P 69 PN AR IR, BN R AL R AT
FILAER AL T A B 3ok 694 R, B b RATFRAIK S /N0 ]
X 8] ) Bt 5 ST e & .

Bk 2:

= A T 7 Ak 2k A 2y & L4t

B #3300 | 3-5 £ A H# | 4= 500 | 3-5 £ MEH BH | KRR | 36 FHEK
2008/3/31 —-28. 99% 2. 35% 2008/12/31 | —25.54% 6.92% 2013/6/28 -23. 96% 0.19%
2015/9/30 | —28.39%% 0. 49% 2020/3/31 —20. 00% 2.07% 2013/12/31 | -10.99% -1.76%
2008/6/30 | —26.35% -1.03% 2022/6/30 | —16.45% —0. 28% 2021/3/31 -8.52% 0.27%

P RATHAT 3-5 FHAE T H PR 300 55K FHK BT Pearson M X R B BRHER, HERITESR: t= r\/% =-7.4703, HBEMHEATH
B oot t 4T I T 2. 326, HOAAFHEWAEXRKEZNTE;

P RATHAT 3-5 EFE MG E LI 4k B BIE Pearson M X ZRWEIEAR, HEAHESR: ¢t= r\/% =45781, HMEAT & & ELAM
ool t AT I FAE 2. 326, MINAFHFMAE X ZREEATE;

TERT: WHLEERRPATIPRFERLTFK 6




e SHANGHAISECUR\T\ES

AetRRE

2010/6/30 | -23.39% 0. 03% 2018/12/28 | —14.70% 1.74% 2014/9/30 | -7.87% -0. 55%
2008/9/26 | -19. 63% 2.17% 2011/9/30 | -14.33% -0. 79% 2016/12/30 | -7.39% -1.10%
2008/12/31 | -18.98% 6.92% 2010/6/30 | -11.86% 0. 03% 2012/12/31 | -7.09% 0.37%
2011/9/30 | -15.20% -0.79% 2009/3/31 | -11.67% -1.16% 2008/9/26 | -5.79% 2.17%
2022/9/30 | -15.16% 0. 66% 2008/3/31 | -10.54% 2. 35% 2011/12/30 | -5.52% 2.97%
2022/3/31 | -14.53% 0. 23% 2015/9/30 | —6.94% 0. 49% 2012/6/29 | -4.88% 1. 45%
2016/3/31 | -13.75% 0. 45% 2022/9/30 | -5.28% 0. 66% 2013/3/29 | -4.27% -1.01%
2018/12/28 | —12. 45% 1.74% 2008/9/26 | -5.23% 2.17% 2007/6/29 | -3.97% -2.98%
2013/6/28 | -11.80% 0. 19% 2022/3/31 | —-4.95% 0. 23% 2008/6/30 | -3.50% -1.03%
2020/3/31 | -10.02% 2.07% 2023/9/28 | -3.39% 0. 02% 2015/12/31 | -3.31% 1.54%
2018/6/29 | -9.94% 1.18% 2012/6/29 | -3.29% 1. 45% 2020/12/31 | —3.22% 0. 07%
2011/12/30 | -9.13% 2. 97% 2008/6/30 | -3.23% -1.03% 2015/3/31 | —2.09% -0.11%
ARG | -17.18% 1.31% FHEkskEE | —10. 49% 0. 99% BHAENE | -6.82% 0. 03%

FAERB: Wind R

T, EHIERE AN P Aok B #: 2024 56 A 30 H

BAVGA FHPeit B 7K 300 540, 4RE 500 45K AR K 4
I MH 42 2007 F £ 2024 J:#JH@ I ] X JA] Py & B K PR R
Ko 15 NEF R, tHTE Ak EME 3-5 FHEFLN 45
R ) Z JE B BRIk 08 Ao HAR GG P X ik R 0 o 3B AT A B SAR T VA
AHE, £AZT 15 FORTRBEZLRETH (AP E 300 A
7)) RTEAREW 15 AZE, 3-5 FHEGAE13/NEE
AREIEH T BNk E (EALE brbAZiT 85%) , H-F34i0k 5 ik 3
1.3434%", BEREMIAABITERNBRE— LT =T AH ZE
KBS B R B, A2 2| EAR BT P & KK 3T 5B %)
YR

2, Rt 5@m %t
i R 35 AN
HEMA T LELRLER, & %%1"%’&*‘1 ETF#EAZ2F £
A k%t 8 = X ETF Rk S SRTERL Ean N &S
EAVHKE FE AT ILEE #T-
1) BidfE MR T ARERE T R ATEN KA
A
2) i@idfE AR AR — R G E R S A8 K BAKEY T
YA ARG B HATA £ R R A &8 K £ ey Rk,
ARCAE A ETF 48869 Ah 2 ME R 9% ;
3) LWHAFEHANEALEE, B ADHBEAIRE
e SR SR W

'REBEEFBEREE, 35 £HERANISKA 2007 £ F 2024 F£ L EH HKBIEEE H R A 0. 8581%;

TERT: WHLEERRPATIPRFERLTFK




O Lsis oS HHE

SHANGHAI SECURITIES

a7 X R R M, KAAEL B F Iz R ka9 ETF £ Kk,
AP ARR A AR ETF H £°, BEtkde T

Bk 3: W5 AR ETF £ Kk
5 | AeR5 Ee @K B IR IZ A8 B A RIZIHNRD | BFEAH
1 511360. SH ' i@ PiEAEak ETF 2020-09-25 P IEAE AR A5 4 (&) H11014 1 %R
2 511010.SH | E 4 LiE 5 F#E 1% ETF | 2013-03-25 HiE 5 B A E (A0 H00140 3-5 %
3 | 511260. SH iE 10 S 2 E 4% ETF 2017-08-24 FIE 10 SR AR R (2N H11077 7-10 &
4 | 511090.SH | M535 o 1%-30 = H1 H 1% ETF | 2023-06-13 | +1%-30 S E Mg (BAE) 5% CBA21801 20-30 4
AR RBRHIEE, LEIEALASFNHARFS; MBI 2024 56 A 30 H

NEAR %G RAAREERHELT =, ARAH 4 A RF
A H AR ETF OABEBKETF A ) . AL ETF A E
i HRATR A 5 F 5 Rk R L s &35, HRIE S AR
R A E R (B L EE) RIRKS ERTAR ETF
R L. 5 FHMEMETF EARILE, 232 HFLW
HRIGEAPDBL LA FARETF 9ot BL 5 FHE
% ETF. ELARK R AG 5H AN 4T

BE 4: ShERHRGE 5 AN

F5 X5 AN

1 A5 S E G ETFE A R, H4 = R EAR ETF 898 E b9 39 A 0-25%

2 | x5 FHAE G ETF LS ay = A A A ETF, FIF w201, 2. 3, 4. SN A MRS REAL K TR
3 A —/NE AR RS A N 3 69 b = A AR ETF BB bbAp 38 e 5%, R % 38 Ao 25%
4 ALy LR = R AR ETF 69 T & 43084 5 4 E 1 ETF

5 5 S #E it ETF 898 & rb )56 B & 25-100%

6 H R R —AK B B i bs it B

A RR: EHEIERE SN

ii. B s B 5 A

FAVARIE VA L35 HL 3 3 & A R w8 BEAT @, AEE A
Mg 4 FOETF P T AR 3 EF et &, 5% =3 H%
RN IAZANR, AT R — AR S AR AR KR
BEg R, BA1G— KR ETF 3RIZ 6948 2 4F A =2 M AR 69 5K
A8 2 89 ETF

£ A TR ED S AR RGN A5 018, VL ETF A A

TOLAEE R Wind FHABEE BIF 5%, HFARELEESLANELH %,
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SHANGHAI SECURITIES

AetRRE

M IRIFH R R AR, ST AR ELE 4 R

(BPik 2 7 A3RF Kb ETF 893R

FAR) FEAY FRE—

AN 5 BB HAE A A s B R TR 1% R ek 69 = X 1] 5 2011
F6 710 H—2024 4 6 A 28 H., H T ft £ 4F 3k Bk £
WA A S A T KM A ETF A5-69 FARE R,
BN AEIRT 5 FHE 30 FHey B e R irstb. AT
RN AH R = 2 R

Bk 5: i3 AR B = N 4%’

B % 6: ShAAMFERSFE £

S | XA | 5FHER | F | DEIARH | 5 FHBHK
AT HEAM 30 4 2011 | 4.90% 4.42% | 2018 | 8.50% 6.90%
#%’_Kﬁ?'i 5. 12% 6. 71% 2012 | 3.25% 2.92% | 2019 | 3.75% 4. 00%
jﬂhﬁjﬁi L ley: > 33%0 2013 | -0.11% -2.24% | 2020 | 2.83% 2. 36%
= :;:;(ﬁ:o) _2 ::A’ _1:236” 2014 | 11.53% 9.37% | 2021 | 5.69% 4.50%
B (rF20) 120 o4 2015 | 8.22% 7.47% | 2022 | 3.26% 2. 40%
Py —ym 5 07% 2016 | 3.05% 2.27% | 2023 | 5.36% 3. 86%
2017 | 0.22% -0.57% | 2024 | 4.40% 2.92%
BEik 7: hSAMERA BRI
1A 2A 4 A 5A 6 A 7A 8 A 9 A 10 A 1" A 12 4

2011 -0.08% | —0.57% | -0.12% | 1.56% | 1.29% | 1.35% | 1.40%

2012 | 0.47% | —0.36% 0.06% | 1.68% | 0.34% | 0.21% | -0.31% | -0.15% | 0.13% | 0.42% | 0.29%

2013 | 0.31% | 0.31% 0.78% | 0.62% | -0.08% | —0.48% | —1.06% | 0.39% | —0.23% | -0.77% | -0.22%

2014 | 1.14% | 1.19% 1.32% | 2.18% | 0.60% | -0.95% | 0.55% | 1.25% | 2.49% | 1.98% | -0.58%

2015 | 1.24% | 1.11% 1.15% | 0.31% | 0.26% | 1.05% | 1.01% | 0.25% | 1.29% | -0.07% | 1.93%

2016 | 0.42% | 0.44% -0.73% | 0.04% | 0.46% | 1.21% | 0.57% | 0.73% | 0.77% | —1.22% | -0.97%

2017 | -0.30% | 0.46% -0.57% | -0.66% | 0.73% | -0.05% | 0.07% | 0.42% | -0.51% | 0.28% | 0.27%

2018 | 0.31% | 0.82% 1.45% | 0.34% | 0.92% | 0.47% | -0.73% | 0.05% | 0.96% | 1.41% | 1.28%

2019 | 0.73% | -0.01% -1.21% | 0.64% | 0.41% | 0.53% | 1.04% | -0.09% | -0.44% | 0.75% | 0.64%

2020 | 1.08% | 1.66% | 1. 1.08% | —1.29% | -0.95% | —0.45% | -0.48% | 0.23% | 0.17% | -0.12% | 0.86%

2021 | 0.16% | —0.17% | 0. 0.60% | 0.73% | -0.07% | 1.75% | 0.37% | 0.10% | -0.30% | 0.90% | 0.61%

2022 | 0.87% | —0.34% | 0. 0.40% | 0.61% | -0.07% | 0.75% | 1.16% | -0.41% | 0.87% | —1.10% | 0.43%

2023 | 0.07% | 0.17% | O. 0.76% | 0.68% | 0.61% | 0.42% | 0.96% | -0.63% | 0.21% | 0.37% | 1.13%

2024 | 1.49% | 1.05% | O. 0.25% | 0.36% | 1.12%
HABRR: RBREIEE, ERERASIPNART PO LB 202456 A 30 B

H _ER e it R RMNTUAE R AR T EiE 5 FHE
TAEH, HEAIF R AGN XA P EIE 5690k

B

SRR ERLLETF (RAEHD) & HRENEATHERE, P AL RELLTHRE, 2URAE. —ATHXZRLE TR EHRA BAR
WA B B K5 = e Wb AR B R B R R RS R EN R Aok, AURENERELHRFGTRELEER
TR R PR AR A KU R A BRI R S AT 4 A 0 5 FRIE R — I 5 FBE (RAEE (RAD: 000140) | 30 FHE

fi—F f-30 FH E g (B8 &M% (RA: CBA21801) ;

Ae 71

TERT: WHLEERRPATIPRFERLTFK




O Lsis oS HHE

SHANGHAI SECURITIES

(k5 F R 5.12%, SFILABF A 1.14%) 548 % 69 K% (5
Wk FHFEH: 1.85% vs. 1.71%) , B AR EE EHhEAM
Fok 138 T KR (2.76 vs.2.33) . f5 30 FHEGK
T a9 3T bl S AR BRI E T\ AN ES, 12 A K G 4
FAe ) T BT, PR ZFUEAAHELARKE
HAR R FIKT 30 SFHEMAGH, A A BRI L
RIHR S (B EE:2 76 vs. 1.26; FILF:1.40 vs. 0.41) .

B — 7 &, B RS R LR A S AR R & 2011
6 A ZE 2024 F EXFHE0 14 5Pk 2013 Foh a3 R
AEA G (LI 5 FEAERAEHAE 2013 542 2017 FRIAA 7
A E) o MARBEI DA BERILKRA, SHEAIREE 2011 F
6 1 %2024 5 6 AW 15T NATP R MANAEAT
EAH, hbFik72.61%, 5 EiE5 SFHMBEmAEHAS . Bk
RERRGSFELERDA LK, HEAIARGEIE R A AT
BT @B T R faten, F RN AR AT AERS
ARRR B T HRRAGEDETF ALK S AR (AL E
WE R T ZIFMATE)

- XS ~ - V' - >
B% 8: &AM KK FAAH R%& 9: hSAME L ST
A AN 55730 B 4 30474 B it AR ——5FHE G 30-4F- 4 | i

23000. 00 0. 00% '.- ‘\J/.’/'\‘ r AAA YW TV
21000. 00 =2.00%
4. 00%

19000. 00
6. 00%
17000. 00 8. 00%
15000. 00 7 —10. 00%
2af

" -12. 00%
13000. 00 J,,r"""" !
A ~14. 00%
11000. 00 J_,.J\gp"-/ ~16. 00%
9000. 00 -18. 00%

QI I S TR TR S S I R NI R NI S © ® O 0 OOl e S WO

\\o\\ \‘o\\ \‘o\\ \‘o\\ \b\\ \b\\ \‘o\\ \‘o\\ \‘o\\ ‘o\\ \‘o\\ b\\ \‘o\\ \\o\\ \‘o\ o e \b\ o \‘o\ o o ‘o\ \‘o\ \b\ o \‘o\
RN AR R R R AR AN AN S PR s RN R RN 6& 5\ KOS O A
L S S S S S S S I S G L S e A s S S S S S S

K% 10: HARET HIKk 2 % & & %t

i H # FE300 | &AM
2015-09-30 | -28. 39% 2.33%
2011-09-30 | -15.20% 0. 86%
2022-09-30 | -15.16% 1. 50%
2022-03-31 | -14.53% 0. 58%
2016-03-31 | -13.75% 2.20%
2018-12-28 | —-12. 45% 3.70%

ool lw|IN|—

TERT: WHLEERRPATIPRFERLTFK 10



LBt AeERRE

SSSSSSSSSSSSSSSSSS

2013-06-28 | —11.80% 1.37%
2020-03-31 | —-10. 02% 3. 84%
9 2018-06-29 | -9.94% 2.70%
10 | 2011-12-30 | —9.13% 4.09%
1" 2014-03-31 | —7.88% 2.19%
12 | 2023-12-29 | -7.00% 1.72%
13 | 2021-09-30 | —6.85% 2.23%
14 | 2012-09-28 | —6.85% -0.21%
15 | 2023-06-30 | —5.15% 2.05%
Fakskha | —11.61% 2.08%

FAERR: BRHIEE, EHEILALSIFNHAR TS, MAEBH: 2024 56 A 30 H

HLEEABEEANGSNEDRAEMN T AR, BHREHEA
RGBS R F R T LI 5 FHE ML 30 F
MEAR, LERAEMATHH I =k DHE KA (2013
F. 2017 F AKX 2020 SF) , AKRAEY KKK S Hds HAE 3% A
Mo RAVEF I3 &S A R K EALE T % 3 AR M BBt 2
T e AR st a2 R, B FAE 2011 5 6 A £ 2024 5 6
AP 300 A5 AR E69 15 NEE, WERBHEHSA
R EIE N, AEEFPTUEES, E15ANAFETH 14
ANFEEHERIA NG, B K 300 T3 akskta H-11. 61%0,
KAV E & T H ik sk h8 A 2. 08%°, ¥T LASLAE I R AT P il it A
BEHE AR RN — C AT E, A fE 2 E T AL B3
il &

3. KB4

BEREPRMNABOH S AL G A ETF A&+
AR R A AL B LA S TR AR E b 5B AE R . &
A Z R s P A AR ETF A £ 2B E ARG, FFAAA X7
A B RIET Bt A AT a9kt X 53k 0%, K
18 13 HZAVE 30 B AR R oK ST VA AR 3.7 K ok 0 20 B) 4 3R 13
— & BB o

HEAIE BRI BINEFHG T XS PEBLSE
PRAHR, K R A5 2B it A & 3T B AR B AR89 i A
ETF ARE L L S AT R A HEF 0 RE oIz, 2149
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