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2.1 BRI FLEFAEPL, BEAKPTENT, 4 B10: 202345117 £4, R AR B 74T A B A 3
1' %ﬁ‘%ﬁiﬁ'&ﬁ 1iE F5 1) AR R Sharpe (5£-4k) e 335 BE B (124N A)

AT (P 7)
HEREM(PT) -24.90 0.22 8.02
> . . AR (P 77) -25.25 0.45 6.15
° 2023$10H }&wﬁ_‘&’;_é\&‘\jﬁ <<3)rl{’e\§7\éi’}3‘3]>> 7’9@;‘5\, ARZ EREE (¥7) -21.09 0.87 4.83 3.4
L o Lo (v7) -20. 63 0.14 4.12 4. 61
A F F R EREFERA, 20235511 A1 H £2024F11 A TR e (F7) 19. 82 0.86 3.89 1.75
ANREL(FFH) -14. 20 0.43 3.85 2.54
¥ = > - > - ZBIEH (B T7) -15.12 0.47 3.82 3.07
29 H BJETJ’ ég‘ﬁ‘*&%ﬂ%k@%ﬁi;}%*m{i%m/’\‘*'ﬁfﬁﬁﬂjk %é;/;:(‘iﬂﬁ) -25. 68 0. 31 3.21 1.85
. . . A _ . L . - R AR (P 7) -28.16 -0.20 2.95 3.55
B—Az, BEWRKNIEREMIGARIGIZET LS —, K70 RBHH (F7) 3308 | 0.3 | 276 3.03
AR (F ) -27.70 0.20 2.39 1. 60
A Ry m P 4 > Al L SR 32 bk A 2 Eaf T (¥7) -26. 41 -0.13 2.16 1.72
R & G AR I T AT IRAL E a9 BT E ML, A& A% (F7) =33.70 0.08 2.08 1.03
. s e e > . . AE(¥F7) -27.86 0.38 2.04 1.52
4#\31}%5&%&&»%%% %@%ﬁﬂﬁi\ﬁ'ﬁﬁféi‘&%%*o KA (F7) -28. 14 -0.24 2.00 0.83
HAMH (P 7) -32.75 -0.28 1.85 2.78
. 47 oA R/ — AT E — e BIHE(P7) -32.99 0. 09 1.84 2.33
11):] 29H ’ ég{T*ﬁﬁkﬂy"“ ?—44)%‘*’77‘ EUTJL% q,'L’ { Wik (P 7) -25. 68 -0. 11 1.68 2.48
. — = - - s MARIX & (P 77) -27.08 0.35 1.26 1.38
/kﬂlﬂf%iﬁi*)iﬁi, ]:’]H:j-rﬁjﬂi:%’ijkqj, ’%E'«f #&i}i-ﬂ‘%ixﬁéﬁ i@z (P 7) -22. 88 0.84 1.16 1.95
EBAd(FFH) -31.36 -0.33 1.08 1.57
It 4= - by 4 >
B4, RILTRITWES L FHT, TAMNEEALL & h e (P 7) ~27.50 0.22 1.04 1.47
BHEE (¥7) -32. 46 0.25 0.85 1.53
= = AN £E > bl A £5 P (F7) —34. 58 -0.21 0. 82 1.51
Be, BOEEHEE., W (P 7) =36.32 0.42 0.50 1.73
By (P 7) -34. 71 0. 11 0.38 1.44
w5 (P7) -32. 21 0.55 -0.15 0.73
zh(P7) -36.79 0.29 -0.37 1.27
HEIL(P7) -31.90 0.33
AL (P 7) | -39.02 | 0. 40 0.73
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T, BTV ARERETH. SFELALRALNIHEZA, dUHEREDHAGTRE, BRI EmEHE % &R %,
20255 L BUE RBTH 5 AT, FUHRITE T HEE SR, BRERESSTHR.
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2.2 AR A RERARHEAE
« 1M1A8H, TWEABAKFTELFI2ZLE

E il ARAAKRTELS LT A (B S5 ETRET I 5 BF 5 5L B %
é%%%%%%ﬁ%»%&ﬁ,%%mﬁmm%%i 5B, HTTAHAE S BHREHrhsbiT 8 £, 12307 BUF G MBAR 5L 64 )
B, ¥RABITEEARE, TEREOEERE RETIRBNAEGIRS, B A L BA LI T Ea9%h

B15: EFRATE R D

2021H1 2021 2022H1 2023H1 2024H1 2021H1 2021 2022H1 2022 2023H1 2023 2024H1
¥ ERAT 7.89% 7.73% 7. 68% 7. 77% 7.61% 7.38% 7.37% ) T ARAT 4. 26% 4.15% 4.10% 4. 03% 3. 82% 3. 41% 3. 09%
I AAT 4.98% 4.51% 4.22% 4.21% 4. 06% 3. 89% 3. 95% A R AT 7. 69% 6. 46% 6. 15% 5. 64% 4.72% 4. 56% 4.11%
EARAAT 4. 72% 4. 46% 4. 35% 4. 20% 4. 15% 4. 08% 4. 05% AR ARAT 7.24% 6. 27% 7.03% 6. 54% 6. 65% 6. 17% 5.22%
Kok 44T 5. 48% 5. 11% 4. 49% 4.52% 4.37% 4.07% 3.91% R AT 12.93% 11.92% 10. 49% 9. 94% 8.5%9% 8. 09% 7. 76%
Rl ARAT 6. 02% 6. 40% 6. 97% 7.13% 6. 50% 6. 15% 6. 39% 7 M RAT 3.51% 3. 62% 3. 90% 3. 96% 4.93% 5. 74% 8. 20%
$ ok 4R AT 8. 67% 7.61% 6. 98% 7. 14% 7. 76% 8.01% 8. 42% B RAT 9.5%% 8. 70% 9.21% 8. 08% 7.90% 7.55% 7.00%
R ARAT 7.28% 6. 92% 6. 65% 6.57% 6. 38% 6. 89% 7.18% ZNRAT 9. 9. 8. 8. 58% 8.97%
KA BRAT 10. 34% 8.91% 8. 54% 8. 77% 8. 70% 7.90% 7.70% Ky AT 3. 3t St 2. 2. 2. 3.
BH AT 7.51% 7.21% 6. 70% 6. 21% 5. 60% 5. 02% 5. 04% ARHIT 8. 34% 5. 60%
R % 4R AT 2.11% 2. 15% 2. 54% 2.93% 3. 12% 3.11% 3. 30% S ARAT 6. 47% 5.31% 4.91% 4. 86% 5. 05% 5. 03% 4.97%
¥ 12 RAT 6. 30% 5. 86% 5. 82% 5. 38% 5. 26% 4. 72% 4. 96% FRBAT 4.19% 3. 65% 3. 26% 2.90% 2. 66% 2. 45% 2. 34%
P ARAT 10. 14% 9.43% 9. 24% 8.52% 8. 02% 7.49% 7.58% Eeps 5.19% 5.11% 4. 90% 4. 79% 4.18% 4.29% 4. 70%
A B ARAT 13. 58% 12. 56% 12.12% 10. 98% 10. 51% 10. 40% 10. 38% BITRAT 6. 26% 4. 33% 4. 23% 4. 20% 3. 65% 3. 98% 3. 96%
A KBRAT 6. 95% 5.97% 5. 35% 5. 00% 4. 61% 4. 38% 4.27% %T%ifif? 0.98% 0.81% 0. 74% 0. 70% 0.52% 0.51% 0. 66%
THARAT 4. 56% 4. 24% 3. 94% 8. 05% 8. 22% 9.22% 9.73% F & AT 4. 65% 4.37% 3. 35% 2. 60% 1.89% 1.48% 1. 34%
AL T RAT 9. 13% 7.28% 6. 04% 6. 10% 6. 09% 5. 93% 5. 62% T RARAT 1. 86% 1.52% 1.99%% 2.09% 1.96% 2.24% 2. 09%
LERAT 12.75% 10. 64% 9. 94% 9. 02% 8. 94% 8. 42% I FRAT 0. 42% 0. 25% 0. 73% 1. 20% 1. 71% 1. 73% 1. 90%
FRE AT 0. 00% wBRAT 0. 75% 0. 83% 0. 94% 0. 94% 0. 96% 0. 82% 0. 76%
7 RAT 6.92% 5. 69% 4.87% 4. 60% 4. 03% 4.19% 4. 28% B BRAT 0. 82% 0. 70% 0. 65% 0. 55% 0. 62% 0. 88% 0. 96%
L ARAT 7. 64% 6. 49% 6. 19% 5.57% 5.47% 4.56% 3. 98% KX BT 0. 88% 0. 80% 0. 82% 0.97% 1. 04% 1.22% 1. 05%
5t 84 AT 7.29% 7. 47% 8. 00% 8.91% 9. 90% 11. 45% 12.29% LA ARAT 0. 18% 0. 18% 0. 24% 0. 32% 0. 74% 1. 03% 0. 90%

HAERR: Wind, B 1AE K5 THT
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