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£k AR
SREBRBSAFLR

B &Pk FEIERBSE~HR

2 H 2 15 2 — [3] = : = H H gy :
FEES BEIEH HSI. HI 5.7% 0. 0% -1.9% 19, 414 18, 366 19, 408 19, 781
B4 RIS M HSTECH. HI 8. 4% 4.3% 2. 4% 4,229 3,901 4,053 4,129
ARE 1% LiFE% 000001. SH 1.3% 0.3% 4.8% 3,238 3,197 3,229 3,089
TRIERRTE 399001. SZ 1.8% 0. 9% 0. 6% 11, 080 10, 889 10, 985 11,016
B TE 399006. SZ 2.5% 2.8% -5.2% 2,224 2,169 2,163 2,347
BaI50 000688. SH 0. 0% -4.2% 3.3% 992 992 1,035 960
ZEHFH FREE500 SPX. GI 2. 4% 3. 0% 17.3% 4,505 4,399 4,373 3,840
MEMA RIS IX1C. Gl 3.3% 3. 6% 34.8% 14,114 13, 661 13, 626 10, 466
MEFIATE 10035388 NDX. GI 3.5% 3.7% 42. 3% 15, 566 15, 037 15, 006 10, 940
EIEET T iE%  DJI.GI 2.3% 1. 6% 4.1% 34,509 33,735 33,979 33,147
Hith & ik THIA B EDAX GDAXI. Gl 3. 2% -1.3% 15. 7% 16,105 15, 603 16, 311 13,924
EEERT100 FTSE. Gl 2. 4% -2.2% -0.2% 7,435 7,257 7, 603 7,452
5£EICAC40 FCHI. GI 3. 7% 0. 6% 13.9% 7,375 7,112 7,329 6,474
H%£225 N225. Gl 0. 0% -3.3% 24.1% 32,391 32,388 33,502 26,095
SBESZAIEN KS11. Gl 4.0% 0. 4% 17. 5% 2,628 2,527 2,619 2,236
HAbFE TS E1 B SENSEX30 SENSEX. GI 0. 9% 4. 5% 8.6% 66,061 65,469 63,231 60, 841
B 7 |BOVESPA3E %  IBOVESPA. GI -1.0% -1.1% 7.3% 117,711 118,898 119,069 109,735
BBHRTS RTSI. MCX 6.9% 11. 0% 4.5% 1,015 949 914 971
FlZ 2 E RIS UST2Y. GBM -20bp Obp 33bp 4.74% 4.94% 4.74% 4.41%
10 ERUEEZER  USTI0Y. GBM -23bp Obp —5bp 3.83% 4.06% 3.83% 3.88%
10Y-2YE & FIE —3bp Obp -38bp -91bp -88bp -91bp -53bp
L& ETIEH USDX. FX -2.2% -3. 0% -3. 4% 99.96 102. 23 103. 01 103. 49
ETED USDHKD. FX -0.2% -0.2% 0.1%  7.8143  7.8273  7.8312  7.8097
ExREREART USDCNH. FX -1. 0% -0. 2% 3. 4% 7.1579 7.2321 7.1757 6.9210

FERIKIR: Wind, EISIESHEFMTAEE
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FRAERTHERERBE
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FERIKIR: Wind, EIEIEHEFMAEE FRIRIR: Wind, EfSIESHEFMTTATEEE
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FRRIR: Wind, EfRIESEFRAERE FHRRIR: Wind, EfSIESHEFMTATEE

1B S W IIE Z [EHI R FZ AR BT T BAE 5



‘ E{EilE ESMsTIRE

GUOSEN SECURITIES
;g ﬁ
B RBIE

A RESRRRY

Elo: BRBEMRRI DAL GRBA—RITIXI)

[oH]
[oH

X /] AL ). : FH ),

EHA B 1.1% -4/5% = -25.3% &8 RIT 2.0% -35% 1. 4%
B 2. 6% 0.0% 17. 6% EsRERE 2. 2% -2.4% 0. 8%
Mk 2.9% 104%  -22.2% R HF 3. 7% 3.9% 1. 0%
BasRE 6.8% 113% 8. 0% THEH 3.1% -2/1% -15. 5%
&R 1.7% -5/9% +47. 6% iz 6. 7% 0.2% -10. 6%
MR 2.0% =3/6%  —24.1% BiE 3.1% 143% 14.8%
AHBAK 4. 6% 3./0% 1.7% HZ% AE 2.2% 2.2% 2.1%
Hufie T 4. 3% 1./8% 5. 5% ERIPE 1.1% -10.[8% -34.7%
g% 3.1% -1.9% 40. 8% KAHE 2. 4% 3)3% 3.3%
LI 4. 5% 3/3% 1. 3% £ 4R AR 6.2% -3/9% 9. 4%
EFEL -0.2% -0/9% 30.1% EzhE 2.9% 0J2%  -15.9%
BTHE 0. 3% 411% -26. 0% HHREE 5. 4% 1.17% 4. 5%

LHAEl ARZEN 2.9% 0./0% 41. 7% HSRSE 7.5% 1.11% -23. 0%
RIBIEH 1. 7% 0.8% 6. 3% B 2. 2% -1.9% -15. 1%
IR 1.1% —4)2% ~11.5% RRHGE -0. 2% -32% 0. 3%
=E 3. 4% 0.9% H44. 1%

FRPRIR: Wind, EfRIESEFRAERE

E7: BRESRRIM PR GRBET—RTIRI5)

____________________ _ ENESWERPUKHE
4 - s m 4 - B — 4% 4

S& 2 3E o /] o g =
1 #HLRS 7.5% BRIHIE 4.1% EREL 30.1%
2 5EgR 6.8% BT 3. 9% BHiEih 17, 6%
3 1Rt 6.7% KA 3. 3% BE 14. 8%
4 LR PRIE 6.2% P& 3.3% AimAL 11. 7%
5 [EEIEH 5.7% AHAKL 3. 0% BaER 8. 0%
6 MRAETE 5. 4% BE 2.2% KA 3.3%
7 AHAKL 4. 6% HEAe T 1.8% BE 2.1%
8 Mm% 4.5% BREE 1.7% IR % 1.3%
9 ERikT 4.3% MEk 1. 4% BT 1.0%
10 BF 3. 7% s 1. 3% RRHEGE 0. 3%
" 24 3. 4% B5BtE 1. 3% BigE -0.8%
12 @15 3.1% HEhRS 1.1% ER &R -0. 8%
13 BR%E 3.1% =E 0. 9% R1T -1. 4%
14 i EH 3.1% RiBIE 0. 8% N:E-A 1. 7%
15 EZAEY 2.9% E#HEY 0. 2% BEEEH -1.9%
16 e 2.9% i 0. 2% =4 -4.1%
17 2REA 2.9% [BEEIEH 0. 0% HREE -4. 5%
18 EHIIM 2. 6% BN EM 0. 0% Hik T -5. 5%
19 KAHE 2. 4% B EM 0. 0% RiBEH —6. 3%
20 ”E 2.2% EREL -0. 9% Vo8 ~7. 6%
21 JESRER 2.2% B RE 1. 9% BRI -9. 4%
22 BE&IRE 2.2% BmikR 1. 9% iy -10. 6%
23 R1T 2.0% HEH 2. 1% 7RIS -11.5%
24 EHMR 2. 0% JESRERR 2. 4% ‘@i -15.1%
25 fm 1.7% RIFHGE 3. 2% HEH -15. 5%
26 @IS 1.7% RIT 3. 5% EHEY -15.9%
27 Ix 1.1% B 3. 6% Wk -22. 2%
28 ERIPIE 1.1% £h¢R AR 3. 9% LRSS -23. 0%
29 EihFr 1.1% IME —4. 2% E£iik o oY -24.1%
30 BT HIE 0.3% B 4. 5% B -25. 3%
31 RRHGE -0. 2% o —5. 9% 12 T4 -26. 0%
32 EREL -0. 2% ERPIE -10. 8% ERPIE -34. 7%

FERIKRIR: Wind, EIEIESHEFMAEE
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SRR E

E8: BRRIE SRR IPAE (3% G1CS 1TallxI53)

[ .
P! Mﬂll 2.9% -0.7% -8.3% &R RIT 2.0% -3.5% -1. 4%
BERS BERS 2.3% 1.7% 15.3% ZLERt 1. 7% -2. 6% -5 6%
Bt BEHEE I 0.9% -4.5%  =26.1% 1REE 11 3.1% -2. 7% | 2%
Tl BAL 3. 4% 1. 6% 8%  AEEETE HBRERS 7.5% 0.4%  -23.0%
T 1. 7% 0. 8% -2.9% FE 3.9% 2.0%  —19.5%
Al FnE Al AR % 1.2% -5. 8% -8. 8% BESKRETHH 3.1% 1. 4% -0. 3%
2NAEN ARZEA 2. 6% -0. 2% -4.8% T AEER SR 6.2% 0. 7% -6. 5%
TEEAR USRS 3.5% -2.8%  =17.2% A | 4.8% 1.8% -6. 2%
ARG5S 3. 6% 4.9% -5.3% BEIR BEVE I 3.9% 3. 0% 3. 2%
EBRSESFE 2.3% -2.2% 9% HEEZE A5 KN5RE 2.2% -1.9%  -15.3%
EfTiRiE H%. SRS 2.7% 0.2% -15. 5% RESM AR 1.1% -7.9%  =22.0%
EfFREEE5RS 1. 7% -0.9%  -18. 6% AERS5FEARETE| 7.1% 14.2%  —12.1%

BRERIR: Wind, EfSIESHEFMRAERE

E9: BB SRR PR (32 616S ZHITUXI5H)

:ﬁ%%ﬂﬁ% Il 7.5% B 'ﬁi%ﬁﬁ mEE 14. 2% EE,F_HE% Il 15. 3%

2 ARE5FERARTEE 7.1% HAREGHSEE 4.9% BRI 6.8%
3 MAEZRSRE 6.2% BEIR 11 3. 0% BEIE I 3. 2%
4 [BEFEH 5.7% T 2.0% FRE& 11 3. 2%
5 fEA 1 4.8% j2r || 1.8% E RSB RE T 2.9%
6 BRI 3.9% BERS N 1. 7% BRESREFTHH -0.3%
7 BE 3.9% BARE 1. 6% $R1T -1.4%
8 BARBHEIEE 3. 6% AESRERTMH 1. 4% (B4 5% -1.9%
9 M5k 3.5% T 0.8% By -2.9%
10 HAL 3. 4% it FiE B RSRE 0.7% N -4. 8%
1M RESRETHG 3.1% HEERS N 0. 4% RAREGHSEE -5.3%
12 fRE& 11 3.1% B, RS 0. 2% EZI L -5. 6%
13 #48HI 2.9% =L 0. 0% YRR —6. 2%
14 $I25, RS54+ 2.7% NGEE S -0. 2% i e SRS iR -6.5%
15 NAE I 2. 6% oAl -0.7% MR -8.3%
16 BERRS I 2.3% ETrREEES5HRS -0.9% [ERIEIRAT 8 -8.8%
17 FEE5E Bk 7 2.3% AR, RHSHE -1.9% ERS5FERARTE 12. 1%
18 B, KR 5EE 2. 2% FERSESHRE -2. 2% B RH5RE t15. 3%
19 $RIT 2.0% ZITER —2. 6% HZE, FURFE 5% t15. 5%
20 EfFRBIRE SRS 1. 7% fRE&: 11 -2.7% BRHE5RS r17. 2%
21 ZuERh 1. 7% BH5RSES -2.8% ErRBRES5kS r18. 6%
22 &y 1.7% RIT -3.5% FE +19. 5%
23 A FIE AR S 1.2% B 11 —4.5% RKESMAB& r22. 0%
24 RESM AR 1.1% Al FnE Al BR % -5. 8% HEBRERS N r23. 0%
25 EHIE I 0.9% RESM AR & -7.9% B 1 +26. 1%

ERSRIR: Wind, ESIESHEFARAEIR
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AR HIm S AR ERER

E 0. BB AR STERRE AR (FY2 35D

__________________ Jzﬁﬁtz__________________ —

;;: Z EH B 4T - 54 g i = S 3 E] 2 :
1 BRERZEME49-B E'e“'iétim 64. 6% 1 B ,)Eﬁé% 0 -306. 8%
2 FEHY EHEY 37.2% 2 BREHEEY EHEM -145. 3%
3 B4 EBHEY 32. 4% 3 HEAEH &% —141. 8%
4 MRS BmIRR 30. 7% 4 REED EE -60. 7%
5 1EEETT EHEY 25. 9% 5 REXEY-B EHEY -56. 5%
6 RINFTHE-B EHEY 23. 8% 6 iHEET-B EHEY -50. 0%
7 &R RLE-B EHEY 21.8% 7 Fi AR Bt -49. 0%
8 BEF&H Bt 18. 6% 8 BRAEIT-B EHEY -41.2%
9 REEVIR iR 18. 0% 9 FFEH Bt -39. 2%
10 £ZR1HHI74 EHEY 16. 7% 10 BR/REH E#HEY -30. 1%
1M1 hEER Bt = 14. 5% 1 BREST EHIrE -29.7%
12 RIEHS NZEE] 13.9% 12 HERARERER BAREE -24.3%
13 iEERA% R SRS 12. 7% 13 & E#HEY -23.5%
14 H%@TE*’S B EHEY 11.5% 14 RIERKFIT 0 -20. 7%
15 ZEMF HERE 10. 7% 15 NEANERNE HERS -19. 7%
16 I%%BEtc JERER 10. 5% 16 RATEPFRER L0 AR -18.7%
17 E /1= B = 10. 2% 17 RIEFERE IR % -17.8%
18 1L EFREB IR ARAE 10. 0% 18 BLEXHNAE BIMR -17. 6%
19 BEEH g 9.5% 19 Ei588 BT -16. 6%
20 RIRKIER ABERR 8. 6% 20 HERERER Bt -15. 7%

LEAARARH 105 THEAREHE 132

BRIKIR: FactSet. EfSIESHEZFMTTATETE

B BRERTW A SRR A (FY2 8F705E, BA—RTI)

oL

0% =

0% -0l2% %@ 1T

¥ ==Wa
B it

0. 0. 0/ 2%
EHEM 0. 0% 0J1% ESR &R 0. 0% 0/ 0%
Wk -2.3% =2{7% HEE BE 0. 0% 0]2%
BELSRE 0. 0% -0/ 2% E3o7anid 0. 0% 110%
FEx 0. 0% -111% KA RS 0. 0% -1]0%
BIMR 0. 0% -015% L¢R AR 0. 0% -0]1%
AmAalt 0. 0% -0/ 2% E#HEY 0. 0% 0]0%
EfeT 0. 0% 0/ 0% HREE 0. 0% 0/ 0%
B higE -0.8% -315% HERSE 0. 0% 0f1%
L& 0. 0% 010% ‘@R 0. 0% -013%
EREL RKHCE
BRIHE 0. 0% 0{0% AFZE N 0. 0% 013%
B BT 0. 0% -1]8% RIBIEH 0. 0% -0/ 2%
HEN 0. 0% 0/ 0% MR -0. 1% -0/1%
i3 0. 0% 0/ 0% =8 0. 0% 0/0%
BE 0. 0% 0/0%

FURRIR: FactSet, EFIESREZFMFTERE
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E12: BB RTW A SHRERE A2 (FY2 %F5E, GICS 1Tdl)

N GICS =4 3 GlCS— GICS =
el gl 0. 0% 0.0% FEHER HEERS 0. 0% 0. 0%
BIER%E SRS 1l 0. 0% 0. 0% FE 0. 0% 0. 0%
B B 1l 0. 0% -0. 4% AESREFTTH 0. 0% 0. 2%
Tk BARE 0. 0% 0. 0% i AESRmSRE 0. 0% -1. 0%
B 0. 0% 0. 0% TR -2.1% =2.1%
Al FnE ol BR 55 0. 0% 0.0% BEIR A 0. 0% -0. 4%
NN AREAN 0. 0% 0.1% HEikk ‘| RN5RE 0. 0% -0.1%
&Rt $RIT 0. 0% -0. 2% KESMAB&R -0.2% 1. 1%
EZacit 0. 0% 0. 0% EREFERREE 0. 0% —1. 6%
{REE N 0. 3% 0.4% {SEHAR BH5RS 0. 0% 0. 0%
EfriRiE HIZA, £ EE 0. 0% 0. 0% BARBEHSEE 0. 0% -0. %
EFRBERESkRS 0. 0% 0. 0% FEEARGEERE 0. 0% -0. 7%

BIRIRIR: FactSet, EFIESREZFMFTERE
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GUOSEN SECURITIES

SRR E

4

FEEfEERR
E13: BREEEIN (AR E14: BREEIN GBH)
ERE Y EIARTEART) 27T wERRIE: M H XA (BT 28T
100 - 85.3 150 1
64.9 67.5
100 A
50 1
0 -
-50
-100 A
e g snmsgsssesseooy M eegcensagsssese-ooy
2584554588 555555855855 283588485485 5555558585
BRI : Wind, EEIESEFHISAEE FRRIE: Wind, ESESEFHSAEE

E15: MREEREAESRANSREHR

ﬁ,ﬁ)\ﬂtz (EH%JE)
!\' == ‘
1 XH- w %iAHE% 917.
2 INBIRZE-W RE 755.
3 RENSFAM AHAKL 723.
4 FERERS  AAAKL 501.
5 ARl Bt 230.
6 LRITHIZA EHEY 210.
7 BIISES g 204.
8 BEFEH 190.
9 ERE Bt 186.
10 & FBIREE ERERR 181.
1 &PPEBRAR TSRS 169.
12 EHEEER EEY 168.
13 Mtt4F RE 167.
14 EMNERR LR AR 150.
15 EFEHRIT HERS 144,
16 RAEY EHEY 142.
17 REEE EEA i 141.
18 REXEY-B EnEY 140.
19 BCAER NN 138.
20 HEEKE BiE 132.

o=, N= =000 U1IO0NU1IO0 OO0 = 01lwo

r964.
11722.
100.
1] 459.
373.
793.
457.
955.
158.
224.
160.
137.
172.
460.
146.
209.
r483.
393.
400.
r374.

02 00O OOV UNOVNWAWOU=20ND

#’Ilbﬂjﬁtg (EH%E)
A%
1 IJ.IF:_%ﬁﬁbJ— ’APFI%:HL —4 242
2 L id AR 15 pak: -1, 271
I BABXGH ERER -831
4 FEB BE -649
5 BEiZIRIT RIT -374
6 ZEREY) EEY -295
7 HREHLE ¥ -208
8 FTF AR -205
9 TriRIT RIT -198
10 4R E BmIRE -182
1M1 hEESR BE -181
12 fEREEIRRE H AR Al -160
13 HEEEIR KR -151
14 FBAERZE-W BE -141
15 FEEINLR B -129
16 BRAEEEH] THE -128
17 hER SRS -125
18 REHMHIF BiE -113
19 FEXRE JEsRERE -104
20 EHIREYRE EHEY -103

VO V00U O0OVOO-=NNMNOOWOWANOWOUGLAN =
|
o~
[eN
N

— 0 00O RO NOWOOOGPRoWWOOo ==V O0 =

BRIEIE: Wind, E{SIEHE
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El16: BT FERBEFRANER (BH—RITL, BAET)

EH /5 45 ). il L o

AR it 5230 1232. 6 &7 RIT -283/5  -1888. 6
EHiaih 140)5 -17.0 IESRERR 29214  -805.5
ek 9]0 15.7 B BF 338/3 -1173.8
BaERE 1633 285. 8 TTHEHL 66)5 11629. 4
T -315/0  +279.6 i3 282/0  558.9
EHmR 87]8 26.0 A -666]0 586. 5
AmAak 1353)0 1685. 1 HE AFE -496/1  -1311.5
Hut T -39]1 139.6 ER/PE 913 -91.3
g E -35/4 ~21.7 KBS -44]1 129.2
HAmIR % 39/8  4275.3 4540 R 181]4  4222.1
ERFEL 0/7 18. 1 EHEY 16347 3467. 6
BRIHE 913 H144.1 BAREE 2819 88.2

~AENl ARE -3923/9 654. 2 #HLRS 1249)5 967.8
RiBIEH 89]8 -68. 2 AR 8/0  —230.7
MR 6719 142.0 RRHEGE 0l4 1.8
=5 2211 40.0

FERIKRIR: Wind, EIEIESHEFMTAEE

E17: FITWEREESERAERL (GICS 1T, BHETT)

7l MR 223. 89.3 AliEiEEE EHERERS 342.2 154.8
HERS HBERSI -607. -186.2 FEA 96511 -920.5
B B0 538. 1251. 8 BESEETHMH -327.0 -931.3
Tk BARE 96. -334.7 i AESRmS kR 63.6 -505.9
B 86. 185.5 BRI 2.1 92.8
Al A%l BR 5% 65. 11.4 BEiE BETE I 1061. fi 446. 4
2NRAENL AREN -3905. 706. 4 HEiE#E BH. MBN5HEE 22.0 -202.0
&Rt R1T -283. -1888. 6 RKESMAB&R 237.R 1015. 7
ET1 -588. -1331.1 REREXERREE 2.1 422.1
fREE 11 293. 572.0 EERAR RHES5KRS 532.b 1264, 6
EffRiE #175. SURES5EeRE 986. 2644.2 RREGHSEE 89.11 -599. 1
EFRERE SRS 564.56  851.8 YGRS RE RS 53.8  490.8

FERIKIR: Wind, EIEIESHEFMAEE

1B SWIRIEL Z [EHI R AR B T BAIE 11
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GUOSEN SECURITIES

4

SRR E

ERE¥IE (S&P 500/NASDAQ 100 Rk 4y B&)

XRF NIRRT

18: KRB RFIAPAIH

e Mﬂll

RS BIERS I

B BibEI

T Al FnE AR S
EH
BAREY

2HAEN ARZEA

EERAR FEBEAS5ESHEES
HAEHS5E®
RHES5RS

EfrRE EFREEE5RS

2, EPRRSE:

3. 9% 8. 8%

&Rt
-5.0% |-13.4%
4.5% 5.1%
4. 3% 19. 6%  ATEEER
5.5% 13. 7%
5.1% 11.9%
2.0% -2.2%
1. 4% 36. 0%
2.1% 13.0%  REiR
3. 4% 20.4% HEHEZ
4.9% 9. 4%
0.9% -5.7%

1%@ I
ETkL
$RIT
FEW
R

i AiH S m SR
RESRETHRH

HERERS
REIR |1

KESM AR
B RS RE
ERSTEARTE

. 4%
3%
3%
9%
. 2%

0 1%
3

3

2

1

5. 0%
1

2

1

0

0

0

3%
2%
0%
7%
0%
8%
1%
0%
1%
3%
2%

. 2%
2%
. T%
2%
. 6%
. 6%

© O~ SUSEISHS SN N

FRRIR: Wind, EfRIESFEFRAERE

E19: KRB IRRFIL P A EHEZ

. —Htliﬁ%*{u&ﬂt%____ _ FJLISI?E%WAL%HHIE%____ ___E%HEAW§$¢1u&ﬂE$___
GICS— 4% i £5 2 GICS— t 253
1 WAEERSRE 5. 0% BRESRETHG 7.8% =|=—r14<‘ﬁ=|=—r17l<$:tm§z§ 36. 0%
2 SRS 4. 7% T 5.5% HEBERS 26.7%
3EEKRSESHKETRE 4. 2% RIT 5.2% BRESRETHH 24.6%
4 ST 3.3% BALY 5.1% SRS 20| 4%
5 R1T 3. 3% == 5.0% Al AL AR % 19, 6%
6 mlFnE RS 2.9% it A E B S AR 5.0% it B M5 AR 18. 0%
7 B 2.9% BEIE I 5.0% FREE500 17. 3%
8 ZE 2.9% EFRBRESRS 4.9% B 13. 7%
9 HZ, £EYRESEGRE 2.5% Bl 4.5% RABEHSEE 13. 0%
10 #%4 11 2.5% Al FnEdlBR 5% 4. 3% PN 11.9%
11 2FZEA N 2.5% b el 3.9% 2l 11. 0%
12 #xE500 2. 4% RHES5kRS 3. 4% EFREEES5kRE 9. 4%
13 ‘AL 2.3% HEBHERS 3.1% RN 8.8%
14 SEEHRERE N 2. 2% FREE500 3. 0% ZITER 7.5%
15 EfFRIBIRESRS 2.1% -2 Sl 2. 7% Bl 5.1%
16 FAREHESRE 1. 8% ZuERt 2.3% TE 2. 4%
17 BEIR 11 1. 7% 1REE 11 2.1% EEREXERREE 1. 4%
18 B4 1. 5% HAREHSEE 2.1% RKESM AR 0. 8%
19 RESHKEZBH 1. 2% NZESAN 2.0% NS -2.2%
20 kN 1. 2% EERSESHE R & 1. 4% B RH5EE -2.8%
21 RRE5EERRFE | 0. 6% RKESNMARS 1.1% HEIR 11 =5.1%
22 B, RS RE 0. 6% HE, EURESEGRE 0. 9% 1REE 11 -5. 4%
23 RESHMAA&R 0. 2% BERS5FERAREEI -0. 2% HA, EURESEGRE -5.7%
24 {REE N 0. 4% AR, WHNESHEE -0. 3% SRS Il -13. 4%
25 HISARSS I 6. 2% BERS -5.0% $RIT -16.7%
BRISKRIE: Wind, EfSIESEFMRAERE
B HIEIE X Z ISHI B Z AR BT T B2 12
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EBR SIS AR R

E20: ERRA AR SHEEENREHER (FY2 5F05H)

WHEEHE_____

A =2 25 GICS:Q' = 5. A =2 24 —— ZN = s 8
1 WESTROCK 7R 14. 2% 1 DISH NETWORK R 1 -62. 6%
2 {5152 (CINTAS) Al Fn £l AR 55 9.7% 2 $KFB% BB =15+ (VORNADO | Bt = 11 -33.9%
3 CAESARS ENTERTAINMENT ;E#ZBERRZS I 7. 7% 3 EPRR4EAL (INTERNAT IONAL | #4411 -9.1%
4 THERHEIE (WESTERN DIGITA B ARTEHS5iE& 7.6% 4 E 3L (FMC) 7R -6. 8%
5 NEWMONT el 6.7% 5 MODERNA H7h. £MRE 54 —6. 0%
6 KFIEEER (WYNN RESORTS) ;EZBERRS Il 6.1% 6 SHIKAFH (MARATHON O1L R 11 -5.5%
7 M2 E REF (PENN) HBERS | 4.3% 7 COTERRA ENERGY BEE 11 -5. 4%
8 SBAIE(S B 3.7% 8 ESHEEPFRBENE (MGM RESOI B2 EARSS |1 -5. 4%
9 3 L5t = (BOSTON PROPE| 21t II 3.6% 9 #fiHr (HESS) BEIR 11 -3. 9%
10 ZE4HIA (NVIDIA) FEREEBREF 3.3% 10 ZEE% (MOSAIC) 7R -3.8%
11 BE/RIREERERTOR B RHS5EE 3.1% 11 LUCID GROUP BESREZTHH =3. 7%
12 Ak (PAGCAR) PAYINGS 2.8% 12 Ef#E = (FREEPORT #4%} 11 -3. 4%
13 B (PEPSICO) o THS5EE 2. 4% 13 S48 BSREIR (PIONEER)  &EiR I -3. 3%
14 HefTHE &R (TRAVELERS) 1R 11 2.3% 14 CATALENT w2, ERE54 -3.1%
15 T -IFRRIE MARTIN MAI#AHH1I 2.3% 15 #7558 (OCCIDENTAL) HEIR 11 -3. 0%
16 ZENFHL (TYLER TECHNOLO #{E5PR%S 2.3% 16 F&ES (DOW) rvp=all -2.9%
17 JEZEHZS (DELTA) B 2.1% 17 i@+ 2 (WALT DISNEY) AR I -2.9%
18 3% (BOEING) BARLRY 1.5% 18 Ei3ZHER (DEVON) BEIR I -2.9%
19 BFHSZE (FORD MOTOR)  RESSRETEM 1. 4% 19 515t /RE. % (SEALED AIR)  #HHt1I =2.9%
20 E2 AR (FRANKLIN RI % T &Rt 1. 4% 20 JEE4RIT (STATE STREET) ZT&Rt -2. 8%

LEAREH 86 TRAAREBH 113

BIRRIR: FactSet, EFIESREZFMFTER

E21: ERFATUNSHEEERE R RIE (FY2 3 F15E)

G1CS-2 & GlC GICS-2 )
R MR 0. 0% -0. 19 e PREE | 0. 0% 0. 0%
BERS BERS 0. 0% -0. 1% SRt 0. 0% 0. 19
=t =l 0. 0% 0. 0% RIT -0. 6% -4. 5%
Tl A Fn &l AR 55 0. 0% 0.0% TWiEiEE FE 0. 0% 0. 0°
B4 0. 0% 0. 0% R 0. 0% 0. 0°
BARK 0. 0% 0. 0% i AESRRSRE 0. 0% 0. 0¢
NAEN ARZEA 0. 0% 0. 0° AESREFTHH -0. 1% -0. 1%
EERAR FEAREESHEESRE 0. 0% 0. 0% HEBEHERS N 0. 0% 0. 1%
BABHSEE 0. 0% 0.04 AR U -0. 9% -1.2¢
BRESRS 0. 0% 0.0 HEHE RESMNAAR 0. 0% -0. 2%
ETRE ETREBEES5RS 0. 0% 0. 0 AR, RHNSHE 0. 0% 0. 0¢
w2, EUREESEGRE 0. 0% -0. 3% EREXERREE 0. 0% =0. 1

BURRIR: FactSet, EFIESREZFMFTERE

1B SWIRIEL Z [EHI R AR B T BAIE 13



‘ E{EitH
SRR E

ARIBANRASRFEERE LR

E22: BRBMRASMEZERELR (BAH—RTI)

—  ABREA————
BF— . " g T B >
A—% X jEi 25 IREEIN A% EN Y BEIA
MRS 7 HABRE ARXE - P akalibi
BEER 63 0.01% T HES
6.81% . ~0./03%
(E3 L : 0. 06% 3. 849 ol .
6.71% - 84k ~0.12%
el . 0.01% 0. 41% W0y ~4.b6%
HREE .o 0.02% 3. 98% ooy 1. e
FRAEL e 0.02% 1.98% oo 2514
Mg s e 0.07% 14. 88% b ~1.h7%
LT o 0.03% 8. 934 o ~14. B7%
BT N > 0. 10% 11, 70% - .[0204, 3. b
& - 6% 0. 02% 0.l06% -4 5%
g 3.35% 3.34% -0.Jo3%
A : 0.01% . e -3.bow
. 3. 14% — -0.Jo1%
BgE 3. 149 -0.01% —0. 56% —O.[ 0“ -5. 0%
HEH 30 b 0:1% 9. 54% _o'[04f 6. b3
EL L 0.08% 5. 78% o ok -8. 52%
Rk i 0. 13% 9. 45% _o'[°9f ~6. b5%
NE 272 0. 09% 1. 343 P [08f’ ~6. 59%
AL oo 0.03% 4 01% oo ~2. bay
KA HE 2' 370/0 0.10% 8. 33Y% _0'[01f =2. 550%
mE — ~0.02% 2. a4 "y [Oéf’ 9. b8t
SR H " 20:" 0. 04% 3. 30% ol [070/° -3. b
e T 0. 04% 4 664 oo 0. bs%
RIT " ozf 0.02% 2.53% 8 [05f’ ~7.p5%
SR X 0. 02% 3. 445 oo -8.91%
o3 Otk 0. 04% o ¢o 104% -9, Bek
% 1.73% . 68% -0.lo4%
ST A ~0.03% 2. 70% py = -8.09%
MR 7% 0. 02% Z Joe% 2. BO%
i 1.16% L07% ~0.|o9
ERIPE 1' 099 0. 06% 15. 44% _0'[ on =12. 151%
Bt o 84/° 0.01% 5. 35% o [020/° 4. 53%
2 THlE oo 0.01% 3974 s 9. kst
EEEL . 30% 0. 06% 5. 32% -Josx -5.h5%
~0. 20% 0. 02% ey 0ot 0. bes
s 0.37% _ sl
0.lo2% _{bax

FRRIR: Wind, EfRIESEFRAERE
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GUOSEN SECURITIES

E23: BRBAMRASNIEERELR (B ZRTID

—;——I’q BAEIN— HPEIEN
- N BEEFEEAN FAEEZEN I REFER M ELHEFHR
BAZHR X E Y £ .

£ 7 8 R A HRXE WMEBSRERE  WEERTE
BB 13.52% 0.01% 0. 29% 0.]03% 1421%
RER 10. 84% 0.32% 13.78% —0.|25% -10} 91%
BB 8.72% 0.07% 1.63% 0./09% 3103%
BRERY 8. 10% 0. 00% 0. 58% 0./07% 5| 35%
R R =X 7.93% 0.01% 4.13% -0.|03% -5 71%
E B4k 7. 24% 0. 20% 3.56% -0.|137% ~71 93%
Ti&EE 7.09% 0. 04% 4. 45% -0.]03% =31 12%
KFNETF 6.89% -0. 05% -5.01% 0.107% 6l 99%
E#mEl 6. 28% 0. 04% 2.53% -0.[13% -11| 08%
BIEER 6. 25% -0. 04% -2.35% 0.]08% 71 15%
HEHIRE 6. 14% -0. 05% -6. 06% —0.]14% -8 22%
HE 5. 62% 0. 00% 0.16% -0.|06% -3| 67%
BREFIMH 5.57% 0.07% 3.78% 0.01% 0} 80%
EXhg-rti 5. 00% 0.17% 18. 10% -0./08% -9} 60%
ETiRS 4.74% 0.12% 6.99% -0./04% —4] 92%
ERE 4. 47% 0.01% 1. 64% 0.]03% 2| 14%
BHHFE 3.99% 0. 15% 9. 96% -0.111% -6} 90%
4 I & 3. 20% 0. 20% 9. 63% -0.[15% -6} 58%
B EISRIT 1! 3.09% 0. 04% 5.26% -0.|04% ~7| 36%
HEREET 2.95% 0. 04% 4. 60% -0.[01% -1| 66%
s Al 2.91% 0. 02% 1. 68% -0.|03% -1 1%
=] 2.86% 0. 02% 4.01% 0./00% -1| 08%
fREE 11 2. 86% 0. 02% 2.23% -0.122% -16, 15%
im 2.72% 0.07% 11.58% -0.|07% -12| 53%
RS I 2. 63% 0. 05% 7. 63% -0.|01% -4 57%
ITARSS Il 2.52% 0. 08% 6. 38% -0.|04% =31 19%
KRB N BE 2. 49% 0. 23% 32.07% -0./08% -10, 11%
’BAZE 2.25% 0. 05% 3.05% -0.107% —4] 74%
TR EL G 2.16% 0.01% 3.80% -0.[01% -4 10%
EHIZ% 1. 68% 0. 10% 9. 48% -0.|07% -6 31%
BibpR % 1.52% 0. 05% 9.08% -0./03% -7} 33%
iz || 1.48% 0.25% 29.09% -0.112% -13| 41%
EBXBSRIT I 1.42% -0. 02% -1.19% -0.[15% -12| 37%
=R 1. 38% 0. 00% -0. 13% -0./05% -7 49%
I 1.36% 0. 09% 13.94% -0.|07% -11| 81%
LS 1.17% 0. 03% 11. 58% -0.[14% -21| 65%
MNP & 1. 15% 0.01% 5. 74% —0.]12% -17} 31%
ETER 1. 04% 0.01% 4.97% 0.]00% 0 88%
fEEO 0. 77% 0.01% 5.72% -0.[17% -22| 90%
B % 0. 50% 0.01% 2.11% -0.102% -5| 95%
KRB 0. 29% 0.01% 3.81% -0./08% —25| 55%
TEYR 0. 20% 0. 10% 27.00% 0.]06% 6l 82%
AERS -3.80% 0. 04% 4. 35% 0.]05% 5| 74%

FERIKIR: Wind, EIEIESHEFMAEIE
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A

S HrIm S BA

EERIEMEMRABOEBEIRBAARE; SMEBETEENRUIER, BdAEAEHSHLERL,
AKX BYR. AE, FRAZENEZFHREHEME; FEELE. AEIRRKABREARKRE
it B A B IS A RN E R B S EEWEE M iREM, itk ARR.

E S & FIER
e &3 S
SN RN I F a2, 20% E
R 185 RN I T oI55 10%-20%2 ja]
18 IR it BRNEAN T oot +10%2 18
=0 RN IS T o iE R 10%0L L
. B AR R T hiAdEE 10% |
ﬁgﬁﬁ chit TUIEBERN FHHES £10%2 8
1AL TR RGBT hiAdE s 10% |
EEEN

ABREHRERFIEFRNBAERLE (EEFTEERSITFIRIERFRFE BN S HER) HE; RERRI
EfFIESFRBAERQE (ATER “BRAR" ) B, ARERNERATDEFAER, FAARARSEEKEA
WEIAREMAEAZTR. REFETH, EANAMDPIARSUEAREXER. EH=5EE. E0F
XEARENHEZHTEB IR AREERXATENU S, —VFURQXFAREF L HHEARETERAE
R

ABEETELFHNENHEEES, BERQXFAFTKRIEZEHNLEESNTEN. EWt. KIREMEN
BFE. #HR BWNRENNRREQBTARELAF LB ISHBFIE, EFERE, RATATERETH
EGMEXRBREMBER BUREUNFA—HHRE. BRARDTRIERREMDEERARLTHBIKRE;
BB RERERTANTE . EFFEITAXEEREN, RAFNIBITXERXEHMMEITAR. HAF
XKV MAESFBEERARSPRREINARMELITHIESHRITRS, EAEAXLEQARHBHFH
RERFRIT. MESMEHEM~RFEXRS . FRANHE~EEH]. BEMWTUAREMBREWS
BMIIATREMZIMESAREPERSIENAN—HARBERR.

FIRERESEZH, THREERMTIESFHHEMRBFRNEYTEIF. EEABRAT, KREPHEEM
BRBFERIHEM N AR FRW . RN SFIEFRFRESE 2 BIEF R BN B E O k&S
HATH. WEENES B CHRE RNV SRR BITHE ZERAARSABABTTIERHBITRERE,
BRARRESMNIRFEFEAAREREASMERN— RN ABEERRIE.

MESF 4R 35 & il 5 HY L AR
AARAETEESSEMNIEFRFAE BN ZHE. IEFRESNE, BEAFIEHFRFEFBLSHIN
MEREREESBARUATIRARESFREARZZFRBIESRES T, IUKERNFEEREE
EARSARZNED: RERBFARERFLER, BRBIESFRESERS; EHEXIEFREESEN
WE, RES. STe%; ARV EAFEFRESZANXER. Tk, RE, URBETERE, BIEF
AREBEFRBIEFRESORS; BIRIE FE. BERNEFEERERS, REIESFREASN
BR%5; PENEMSIAERHAMEN,
RMIESFSMABREDEFRBAEF W IH—MHEARAER, HIESFAH., IEFRESHINBINESRIES
BXEmBNE. TIHEBHERXEMERHITON, BEOESFMHE. RETFRFRESAER, H
FIEEMRKE, ARBEFRXHHITA.
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