SEAFFRIRL - AT F 4R - dE4RA Rk
AEZerk Mg e AR (2024/12)

AL A HRRXFARTRERRLRE, LK

ETF 3R TF R pdn g
MHE ()
BFEE

W 2024 412 B, RAIRECHANEEKS), BRESHHA . AR ASKE
R & T FE 300, Mm@k Ea, IR AeR ANk E A 2T PR
300,

2024 12 A, BER ETF 2% % A% 3971 124, RAEEAAE
25345.09 1270, 5538 ETF # @, 47 4 251.30 1270, HLAE 4342 19197.85
1o, 47iky T8 ETF @, A7 8223 1274, HARLEH A 5860.04
1e7T; RA& ETF @, 4R 12937 1270, HARLER 287.20 12T,

B 2@k ETF 2 ELEAANEHE. RZE 12 A 31 BE, 4/ITETF &
TAEIX 182.00 15T, AR 11.51 125T; 4E4 ETF ¥ A1k 837.54 12
T, AR 50.77 17T,

B AAAHYRIFARNEE LS, @ TR, KA SHLALS I HRRT
B 217416 1270, 3REHFRFH LI 64.9%, IR TR 5.2%., AH ETF &4
4B ¥R 215991 1274, R EH 26.5%, FRILT B 5.2%.

B AARHBRFREIBA TR, KASFRALAHRTE 5.6%, Rk
LFF 0.4pct, FRCTFE 0.8pct. AAKEA ETF A4 B H#F £ 5.7%,
LT Ldpet; AR ETF A4 B 344 F % 36.5%, IR EH 7.5pct;
A oA ETF 24 B 335 % 4.1%, R THE 1Lopet; #%535A ETF 44
B 345 & 15.1%, R T4 0.5pct, 5 7 A ETF 34 B 3% F % 8.6%,
IR T4 1.2pct.

B AFEEE: FHEAALAMEETH, ETF IALRRA BRI IR LA,
KA K NFERA WL 764.49 104y, #FT RN LR T 347.28 12
By, BT 41.1%, FREETFH 31.2%. AAFLEASIAER T L
A, FEAMGE AL 202.74 104, BB T I 9.38%, IR T 59.44%;
HRAR AR A 532.64 104y, Bl T4 49.56%, FRILTFH 10.99%. #,
EZRAR, BATHAZRERA 64 31.91 Z4CT(IRL+0.45%,
Bl Hb+15.86% ). H ¥ FAKXAEHRA TR 11 A LA 041%%E 31.73 7
127, &b 99.43%, M XA 4 11 A LA 8.79%% 1810.17 1¢
Ly & 0.57%. REARARE R T HFRAENEHEITH 29.80 H1C
. IR EFE 0.60%, R EF 12.53%, 2 H XEASWEA 564.56 12
4y, e EF 6.21%.

W ETF UAEEHARA R R L. KA K ETF 44 80.77 124y, F
P B 17.8%, R TF B 75.3%. #4K ETF 7 %A% 37259.75 1270, F
tb EA 81.6%, KL EF 1.9%. KA ETFRAE4 3.73 71T, ik
EFt 1.86%, Bk LA 81.56%.

B AREAE: 1 AAERERNEBAE TR, HEEHKERE LA, B2
2024 11 AR, BoAZELL 145735 R, 422024 4 10 A BV 1302
R, IRIR Y 0.89%; A4 AL FR LA HAE 19.90 BT, SR T4 0.11%.
2024 11 A, #FHEEAELELHE 804 2, 482024 4 10 A3 Hm 217
R, IR EH 36.97%; FAEHAL 362.44 1050, #2024 4 10 A K
132.98 1274, FReb_EH 57.95%,

B SR 1) TR AREPTA St e R AT L4k,
RETHNHA EHAE. 2) BREMRE: BRI AET 2T 39
FAEERY M, FRASFMBEREKS.
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SOOCHOW SECURITIES

AEB X

1. 22T 12 A RSB B R DIBIES oo 4
1.1. 12 P 2 B8 BB E AR NN TZIE TN .ottt ettt s et 4
1.2. FARANEN: KREZR ETF o407 E 3971100, T2 EFFREETF oo, 5

2. RETHRHEL: 12 AR AR BAIETF RIRPEIE oo 6
2.1, AL BRI BARILEZE EF, IR T e 6
2.2, 12 A B T R IR BB T I ettt ettt 8

3. RATHMAEE: 12 ARKESTRAE B IIEE oo 9
3.0, NFEEA: 12 AFHREAHAEEE TR, ETF AAEEARA SRR EFE o, 9

KRR NS TSI o 3 TV 9
312, mEEARAET: ANFEEEERA TR ABH LT e, 10
3.1.3. NFEAEAWH: NFEAWHE 1L ABBA LT et 11
3.1.4. ETF: ETF MALBARA TRV EFF e 12
32, BREREA: 11 ABEHBAIBER TH, HEERTREEF e, 15
321 HEERFERLREL: HEEHBIAEIBEZE EFh oo 15
322, BBt e BB T BRI L AT T oo 16
323, A R B B A BB ) oo 17
By TR T oottt ettt ettt ettt et et et et et et et et et et et e et et et et et et e en et et e enena, 17
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SOOCHOW SECURITIES

A& B X
A1 SEA R EFEHAE A H4(2022.1.28-2024.12.31) .o 4
B2 12 ARER ETF 24 KARHHEL (1270, 2024.12.1-2024.12.31) oeoveeeeeeeeeeeeeeeen 5
B 3: 12 A ETE RGN (2024.12.1-2024.12.31 ) oot 6
B 4 AFREE B E A (2022.1-2024.12) oottt ettt ettt 7
A 5: A2 ETF B3R A (2022.1-2024.12) ooveeeeeeeeerceeeeeeseee e enss s s s s 7
B 6: ETF AR ZDEF (2022.1-2024.12) oottt ee e s s v s en v en e 7
B/ 7: AFHEEHIGETFE (2023.1-2024.12) oottt 8
B 8: ETF A2 A 33T F (2023.1-2024.12) oot 8
B9 AHITANFEEBIAE (2022.1-2024.12) oo 9
B 10: NEEARATIAES LR (2022.1-2024.12) oo 9
B 11 23 F I IRA F(2022.1-2024.12) ittt 10
B 12: AREIRAIRA B (2022.1-2024.12).cccuiieceereeeeeece ettt 10
B 13: 3B M AR B (2022.1-2024.12) oot 11
B 14: A FIAMH2022.1-2024.12) c.coeeeeeeeeeeeeeeeeeeeeseseeseses s sssses s s s 11
B 150 ARE I ER(2022.1-2024.12) .ot 12
B 16:  3ESE T A ER(2022.1-2024.12) ..o st 12
B 17: #& ETF A KATAALE (2022.1-2024.12) ooiieeeeeeeeeeeeee s 12
B 18: ETF ZAAAAL (2022.1-2024.12) oot eeeee et e e et ee et ee e 13
B 19: ETF ASMAES KA (2022.1-2024.12) oottt 13
B 20: ETF AETRA T (2022.1-2024.12) oottt ee et 14
B 21:  ETF 2R (2022.1-2024.12) oot eeeee et e e ettt en e 14
B 22: ETF AW E5 KA (2022.1-2024.12) oottt 15
B 23: G EFL I AIAL(2023.1-2024.11) oo s 15
B 24: ARG AAEETH(2023.1-2024.11) oo 16
B 25: FEEABLEAE L P EIGIR(2023.1-2024.11) oo 16
B 26: AR HZ(2023.1-2024.11) oo 17
A1 2024 FEEREEIEH S A ERIUE LBE 2024.12.31) oo 4
A2 BEREAFEHEIUE FU(2024.1.1-2024.12.3 1) oo 5
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SOOCHOW SECURITIES

1. REeTHEM: 12 AESERKARNRES

1.1. 12 A R IRBFERR 12K S
2024 5 12 A, RAIICHENRES), REHEHE. FARELASKEHAES TP
#3300, mEEREA. R AORAAE A A B KT PR 300.
A1 AXA A A FRRPE £ #(2022.1.28-2024.12.31)

— FARER GREsR EERHA e sd — 7 X300

$ ¥ RR: Wind, &R ZIEAFRT T

A1 2024 FRAER KX HEN A BEAIFILAEZE 2024.12.31)

Fo bk 4 R LiEpER U B RATY BRERHER AR
P-4 AeREK Ee/HEK EEREK

K A 885000.WI 885001.WI 885004.WI 885005.WI 000300.SH
1A -14.34% -14.06% 11.72% -0.14% -6.29%
2 A 11.06% 10.74% 11.06% 0.89% 9.35%
3 A 1.71% 1.78% 0.14% 0.24% 0.61%
4 A 2.26% 2.11% 1.88% 0.48% 1.89%
5 A -1.26% -1.14% -1.25% 0.40% -0.68%
6 A -3.42% 317% -4.24% 0.19% -3.30%
7 A -1.86% -2.15% 0.01% 0.21% -0.57%
8 A -3.64% -3.59% -3.89% -0.29% -3.51%
9 A 18.26% 17.32% 22.03% 0.65% 20.97%
10 A -1.00% -0.51% 0.74% 0.14% -3.16%
11 A 0.69% 0.11% 1.16% 0.64% 0.66%
12 A -1.15% -0.87% -1.22% 0.99% 0.47%

Iodp B A 3.99% 3.45% 11.70% 4.47% 14.68%

HIERIR: Wind, &K RIEFFFTIT
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SOOCHOW SECURITIES

F2: BRAELIEEIEM(2024.1.1-2024.12.31)

8L A E'ﬂ(fjf‘ﬁ B X (%) #45337% SREE D
E@EKEZA 885000.WI 3.99 -16.40 23.1633 0.29 0.24
TR AR 885001L.WI 3.45 -15.90 22.08 0.27 0.21
MR ZF5A 885004.WI 11.70 -14.60 25.28 0.63 0.83
fix A 885005.WI 4.47 -0.47 1.12 2.56 9.92
PR 300 000300.SH 14.68 -14.41 23.47 0.75 1.06

HAERR: Wind, & ZIESHRFT

1.2. REFRNEL: BER ETF £4 74 3971120, T 2E$FRHE
ETF

2024 5 12 A, RER ETF X&KL 4AE 39.71 121, A EIHE 25345.09 12
. BEAR ETF £ &3%B 5K ETF. 47k 5 23 ETF. K44 ETF %4547, %4 ETF
@, Al 251.301050, MARLERAE 19197.85107; 475 28 ETF &, AR
82.23 1271, MAZLIFIE 5860.04 17T, WA& ETF @, AAN 129374070, AARLER
287.20 127,

%3 ETF %4 RAANR S 09 75 5 A4 LAk ETF & (+17.16 1270), #HRb & % e/~
5t A #+4) S0ETF (-80.50 427L); 47k 5 £ 8 ETF 204 ETF (+46.12 1070) 3 AN 5k
%, %K ETF(-30.921¢0)4 7wk %; RA& ETF P L AUKIEL ETF (+55.421250) AR
ANE#HR S, FiE 500 &K ETF (-1.24 f20)$md & %.

B2: 12 ARER ETF 22K RAHERL (12T, 2024.12.1-2024.12.31)

A A A A F RN )

25000 - 150.00

- 100.00

20000 L 5000
- 0.00

15000
- -50.00

- -100.00
10000 -

r -150.00

5000 | - -200.00

- -250.00

0 ‘ -300.00
A friak. I8 HAE

HAE KB Wind, F ZIEFFR AT
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B3: 12 A ETF X HH L (2024.12.1-2024.12.31)

5 KA FeFRA L) ORKAMEE % L)
40 ¢ - 8
. -6
L 4
() ® R
0 L ] - 2
-0
o
@ @ :
® o
ol Py P @4
Py L 6
-8
® ° 10
-80 - 12
P ¥ x B2 £ Xk ¥ 5 E % £ E # XX A x F F 4 4
£ & ®m 2 9 & B W B 4 & % Fo® g2 0¥ £ 7 & ok
e 2 =% § 8 § z £ = § # & 38 2 2 5 & = B ok
g & = * B § 2 5 x =2 4 H =5 8 & £ % o F
% % B 5 3 ® & o = = = g =
3 = 5 & =3 = CI
2 %

$ ¥ RR: Wind, &R ZIEAFRT P

A G ETF ERELAANSE. AR ZE 12 A 31 B4, 4447 ETF & F453X 182.00
1250, AR 1151 1070; iE4 ETF & WAHX 837.54 1270, #iFA 50.77 15T,

2. RETHXHHES: 12 A AL B HRIFAAB/T RINLRE

21 RABHRIXBARLEE LA, F B TR

2024 % 12 A, AL HRIFHER 11 AP TR, 2024 4 12 AA3RAEL A R
B 217416 1270, 35EFRB 8 EH 64.9%, IR T 5.2%. 2024 4 12 A ETF &40 ¥
FRIER 2159.91 1250, R EF 26.5%, IR 5.2%.

2024 F 12 A JR-ZA BETF A4 B ¥R 988.14 1270, IR TFH 12.71%, &ATA
ETF 24 A 49 45.75%:; 17 4R ETF 34 B 34 R 38 473.16 1070, 2Rk EH 41.79%,
B 21.91%; B eef ETF A4 B 348 8 29.27 1274, R T 31.88%, & H 1.36%;
#5357 ETF A4 B 3R 8 398.45 1070, IR T4 24.29%, &k 18.45%, 4t T A ETF
H A B )RR 270.87 1050, R EFF 10.99%, &b 12.54%.
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SOOCHOW SECURITIES

9

B4: 23k 8 B (2022.1-2024.12)
S HAAOYREE (L) =——FEf (h4) R (H4)
3,500 2056 200.0%
3.000
! 150.0%
2,500 293) 174
100.0%
2,000
1,500 0 1,10352051,1821,162 701 0991 22% ggl, 1421111 113111371032 3181258 25412191109121412341157 0.0%
844 764 8 903 945 932 2 s
1,000 i |
| il | ' | T |
500 '
[ IH i AEnaiaaiib gl |||I| '
> & 5 QRN H N QNN DD % ﬁ & 3NN
o9 Q NONON D NN N Q Q N N \ N
S S éﬁ}§§;93§3<§£v igcb RSCD iﬁfb & cS{p dﬁb QQ?S§;j>53<§? <S£5 <S£5 & T Sac9?§§;9} S Qn? tﬁﬁégiﬁb &
R R N ) PR AR AR AR RT TP R AR

¥R R Wind, &R ZIEAFR P

B5: 423 ETF B ¥R (2022.1-2024.12)

- 3RETFH ¥R (L) m— R LA (A $)

511301 In

o

&>

YN

PO ,53“9
& Qﬁﬁ <5? &
B F P S

IR T I IR
P S 9 e o
U

i> v
PR 3

12711238,

9"0 N
@@¢§$§§

—RE (B )

140%
120%
100%
80%
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-40%
o8

Y
P

q,“'\’ f\'@,

IR IR
q9”\« m@r n@' q'“'\/ '19"1/ F\‘Q"\n

$IE KR Wind, FZIEFAARAT

E6: ETF RX E4X A4 (2022.1-2024.12)

(fe)

3.500

R ERETF mfi #HETF

3.000
2,500
2,000
1.500
1,000 II II II II II
1!
500 I
||IIII
ISP PN N N

m B SAETF » &R AETF

ST SRR

u % FAETF

|
|
I II|I|I

PSP

N PP & & p N Ny
; bt Tx P '
ﬂ@&w@&@&&&y&&&&&&&&wW@QW@@@@@@@@@@W
PR R, % 7o
HAERIR: FIALIR iFinD, & XIEAFFR AT

400 Wik IE L2 84 S AR
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SOOCHOW SECURITIES

22. 12 AEAABFRINLEA TH

2024 512 A, AAHHH|FRINLBH TR, 2024 F 12 A3 AR HiFR
5.6%, Bt EFt 0.4pct, EREE T4 0.8pct.
B7: AE4 0 H®%FE (2023.1-2024.12)

m— A R F R (%) =R EL (pct, &) IREEAL (pet, &H)

9% 4.0
8.2%

8% 7.6%

7% 6.4% 6-6% 6.6%

: 4%
6.1% g goq

6.3%
5.

9% 5904, 5.9%

6% 5.6%54% oy 5.6% 3 5.6%

5.29% 5.2%
51%5.i% ' IJ/ 4.7% |

g\ L FE P FE DL SN 6" Q"’ Na m" PSP DD >
R N I I N AR I A AR VA S AR A AR A
B N

5% 1.0

4% 0.0

3%
-1.0

2%

1% -2.0

0% .30

3R R: Wind, AR ZIEAFRFT

2024 4F 12 AKX ZA ETF 24 A 39T F 5.7%, R THE Ldpet; frARh ETF &
A B HF R 36.5%, R LI 7.5pct; BA ETF A4 AT 41%, FRTH
1.6pct; %535 A ETF A4 B #H4#%FF 15.1%, KT 0.5pct, ¥ 7A ETF A4 H ¥k
F % 8.6%, IR 1.2pct.
A8: ETF &£ 8 ¥HH#FF (2023.1-2024.12)

— R EAETFE R FF (%) ——fAAAMETFARTFE (%) ——FOUETFHRRTE (%) ——BRAETFA R TE (%) —— K HHETFE HRTFF (%)
140%

120%
100%
80%
60%

40% 36.5%
o

20% 15.1%
— 8.6%
5.7%
‘1%

0%

S T T S A R SRS
N N & N~ N h N
A A s S o o S Al ¥ o @
7SS S S S §

&
7 A

+

HIEERF . Wind, F ZIEFFR AT

8/ 18

P2 R %3 7 5 F
H AWk E XL ST RS AR RAR AR AT



o ) 5 5%

SOOCHOW SECURITIES

AT 12 AEARELFRAE I REL

31 2FEE: R AHLAESHMELE TR, ETF BREA TR
Lt

311 FHEALAFESE: FHEAASMHEILETH

2024 4 12 A, FHALNERSHARRE TR, 2024 5 12 AFHLNFREWHRE
764.49 14y, K HE L A T 34728 124y, BT 41.1%, 3Rb T 31.2%. 2024
F12 AFAKAAAIAET T AL, FHARALEL 202.74 104, FITH 9.38%, 3*
PO T 59.44%; # K AR R4 532.64 104y, R T 49.56%, R T 10.99%.
P, ARB A A & ARSI T H 26.52%, FAR A4 b o3 LA AALL
4 69.67%.
AO: &R AFEALHME (2022.1-2024.12)

— AT (L) IR (FH) ——FRE (FH)

2,000 o 300%
1.800 Lo 1,653 250%
3 1A i
1477
1,600 . 4 L1s8 133 127 200%
1400 |5 < 1225 77 1.266 =
1112 0,
1.200 Lo%0 101 457 - 150%
1,000 W 350 - o R s 100%
800 n 652 i - § \ 50%
600 ug a4 b 7 s -
0%
400 1] N ‘ \ . rqr { J
- 0,
200 W | 50%
0 -100%

— ol [aa] g v =] [ =] =) (=] - ol — (=] [sa) g 7s) =] - =] (=3} [=] - =~ — ol o 3 wy o) - ® [=}) (=] - o

°.1 °.I °.I 7 °.I °.I O': °.1 °.1 oo ? $ 99 T 9999 TI T TYTT?IPTITITTIPTT YA

o [ (% [ (% (% [ o o o o (% o o o o o oy oy o o o o o

= (=) (=) (=] =l = (=] =l = (=) = (=) (=] [ = =l (=] (=] (=] (=] =l (=] (=] (=] ;’; ;’; E ;’; ;S E E :5 ;’; E ;’; ;’;

(=] (=] [=] (=] (=] (=] (=1 (=] (=] (=] [=] (=] (=1 (=] (=] (=] (=] (=] (=] (=] (=] (=] (=1 (=] (=] (=] (=2 -] [=] o 9 (=] (=] (=] (=]

&1 o~ o (2] o~ o~ (2] &1 &1 o~ &1 o o~ (2] o~ o~ o~ &1 &1 o~ (2] o~ o~ (2] o~ &1 o~ [S ] o [S ] o~ (] &1 &1

HAE KB Wind, K ZIEFRHFIHT

B10: S~FEESLATMAES LW (2022.1-2024.12)

[EEE-E F T3 RS F T A 1

100%

1:0% 962 39 909 79 796125961496 25951-494.5% 69@101:2%
526188 g, 7 219904189 3100 28961 9923010 1 3199155 19220 Ao g 17230001 TSl 4200 300815 04'4%5'9"/10_3% 6%0:3041:2%03,80,

90%

0,
sos0 23.1% 28.2%
38.1%

70% 56,80 3-8%

47.7% 48.4%
60.4%

90.19%3%) L 68.4%

40%

by O3B% (623%) 5, S8 iB 69.7%
60% 7080 S 420A S a7 o3 TP130, 69-3% Poavs| 768%1 6730 el amiion 79.8% B
s 92.0%
30%
20%
- 6.

N 6\' @ N (9 Py PP N N m"
v o° o o '*7 oS '5’ A St
& ,,Q"V ﬂé‘" @" "n’ Q Q'\:\' @' nb'V Q'V v ,19’ ,9"’ .,@* HQ’\' ,@ .\/@ 6" & @ & s NN o ﬁ@' nb

S SR A

HIERIR: Wind, &K RIEFFFTAT
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SOOCHOW SECURITIES

312, AEASRAE: AEEALKAER 1 A%AH LA

2024 5 12 A FAXRLS B A XA LRAERE, RE2024F 12 AK, BAF
B F AT T A A 31.91 FALT (FRH0.45%, FlHA+15.86% ). HF FR X Ae
BRAEH 11 A EH 041%ZE 31.73 AL, Lk 99.43%, #HHAXEALRAER 11 AL
 8.79%% 1810.17 127, &bt 0.57%.

B11: AR ESRA £(2022.1-2024.12)

2 EEAERAF (L) —iREde (i) =Rk (H5H)

35 28,906,020 3030_7',30_8051,5581.631.7&1.91 30%
30 5. 785 05 125 45 76907 106 4D6.655 155 7005 §26.3R6AQ6 SETITLTART SRT 172127 30T 507325 27507 22T ig:;"
25 b
0,
i, 15%
15 . ’ I / ' ‘ ' 10%
g s NATL %
10 ' ~ _ <A | =qp=d ~ p ot
5 -5%
0 -10%

S A Q O Wy $ A Q O W g & & Q N W

,I}Q q\Q,r\V\Q%nl}Qb‘q\qun}dcq}Q A “v\@'\}\ N r-\v\\wij\Q aj\@’fs.,\g-}f\J\Qb‘aj\Q('Jfs.,\éaij\Q aj\Q a.,\@ij\\ nj\\ a,\\’b.@ b.\@’b.\gabpb‘b.\gﬁb.\dobp bu\Q b.\@b}\ bu\\ b\\’
NN NI N TN R N N T N N N G N G N N A N A AN AR TN AN AN
q} ﬁ’ AV q} ﬁ/ AV q’ ﬁ/ AV q’ f'\/ PL q} f'\/ PL ﬂl, f'\, m ﬂL, f'\, m ﬂL, La) N q/ ﬂb ) N q/ ﬂb ) \ q} ﬂb ) \; q} ﬂb ) \; q}

BRI Wind, FZIERFRFT

2024 5 12 ARBEESBRER P RALKE EIRLEA LA, RELSRA EH 7.58
FALA (FREE40.48%, FH+13.60%), & h 23.76%; dE4% T A A1RA 54 18.88 H1C
7T (ERI+0.77%, FH+16.91%), &EEH 59%.

A12: ARHBXESRA £(2022.1-2024.12)

G RARAE (HA)  ——RRE (%) ———FT (55)

10 25%
70 20%

72 15%

74 73 76
63 63 63 63 63 62 g1 62 ‘ 10%
5%

87 87
8 74 74 74 18 7P 69 70 70 71 71 71
6 \
_ 0%
' HUHIE v analliE
’ ‘ ‘ N l 10%

3.6

.
72
69 68 68 45 65 66 67

2 -15%
-20%
0 25%
- ] o 8 LT I o T e S v« B o N e T T o A T o B} Vor LT o T e o B o N e T T o I T o I g v O M~ 0 O = o™
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HAER B Wind, F RIEFAFFRAT
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SOOCHOW SECURITIES

A 13: FE5F T A4RA £(2022.1-2024.12)

m— E R PRERA T (HLL) I () =R AL ()

20 17 176 186 186187 189 350
18 161 161 163 162 164 163 15.8 160 (o jsx 54 154 155 156 159 160 160 158 15.8 16.0 16.1 160 162 165 166 168~ 309
15.1 152 44 : 153 133 154 154 155 156 1+ - - 3 3 1 0
16 148 146 259
14 20
12 15%
10 ’ ‘ I \ ‘ 109
; 0
8 \ — ‘ N /8 | ! . || ‘ ' 5%
6 4/ B N - 0%
4 -5%
2 -10¢
0 -15¢
PR <R =T - = = B B ol G A< <R W= R B B~ Bc B N e B = I al - B = = R B
o o o 0 08 S - Ho OO ©C 00 & S 0 HHO OO =R =T =T = =R
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¥R IR: Wind, &R ZIEAFR P

3.1.3. aFASMH: ~NFEEALLTR 11 AgA LA

2024 5 12 AANEELSGHR 1| A%A EF. BZE 2024 F 12 A, BEATHARK
A man At A 29.80 TALHY, R EF 0.60%, B EFF 12.53%, H AR XA
B A 29.75 T ALhy, TRk B 0.59%; AR RS A 9.45 T 1Ly, TRk EA 0.95%;
HH XMW E A 564.56 104, TR EF 6.21%; RALEMH A 6.51 FiLhy, Kk b
H 1.39%, FERTEAESWEA 16.77 Tk, Hk LA 1.08%.

B 14: 23 FKA A5 (2022.1-2024.12)

R R (Fel) =——IRRE (FH) ——FhEd ()

208 299 393 204 206 298

. 280 281 284 o,
0 M3 245 AT M9 25 w7 wg BE 28 81 260 .1 262 263 66 s mu/n
25 piTemg nm3 B0 Bl m3 M GO % D22 ! 22 25%
20%
20 15%
0,
; HERw?N | \ . y l 2
5%
| w il
10 ' | ' 0%
s -5%
-10%
0 -15%
— [} o g W Lol g ] [+ (=] — (] — [} o g v D [y -] (=) (=] — (] — [} o g v D [y -] (=) (=] — (=]
(=] (=] (=] (=] (=] o o o — — — o o o (=] o (=] (=] (=] — — — o o o (=] o (=] (=] (=] — — —
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T — - - e
AR R Wind, K ZIEHSFFT T
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SOOCHOW SECURITIES

B 15: AR# A A0 5(2022.1-2024.12)

m— 7 R (FL) — R AL () — AL (B dh)

7 64 65 30%
59 59 60 60 60 60 so 59 60 so 59 59 50 58 so 59 60 60 61 62 61 61 61 62 62 62 62 4y gy g1 61 62 61 62
6 25%
5 20%
4 15%
3 I I . 10%
2 ' ' . 5%
A “yp i T
. '.L NP N e w B 0%
0 -5%
- ol wvi O > 00 2 D e 0l o= 0l 3 vi O > 00 2 D e 0l o= 0N 3 Vi o0 - e o o=l
e L2 L e 22 o000 d0 9 Q9 QLo L e e e ogde oL Qe e e L ood
a8 8888888888883 3333833838858333333333333
o 2 2 9 92 o o oo o 2 o o 2 2 2 9 9 o o o o 2 0 2 0 2 00 90 0 o o o o o o 2
[ I B = I o B = B o N & DU = = B = O B o I = (R IR o B = I o B S B = = I B R = B = I = IR o (R o B o N = I = I 5 o B = B B |
FAERR: Wind, & ZIEHHITAT
B16: FE4 T A4 5(2022.1-2024.12)
m— GE Y AR (f0) R (%) Rt ()
20 6 . 40%
18 R csqss 156 150 16.6 16.7 157 164 16.6 16.
\ o qar 151 153 155 155 156 12 30%
P 141143 1137 5 143 144 146 146 147 148 0
izsl 126 127 128 130 131 133 139 136 137 137 138 137 138 129
20%
12 A
10 l o\ . ‘ . 1 10%
8 I' | B l. P e N /| II 00
6 (1]
4 ' 10%
- (1]
2
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= ol o g LA =T w = B = T = T B o B B o B 0] g LA =T w = R R = B B o B B o Be] g LA =T =R = R =R I o |
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== = = RO R e e el R S =L =L =L =L =L =L L e e el L R =L =L =L R R R OEL e e e
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HAERF: Wind, AR ZIEHHFR AT
3.1.4. ETF: ETF MAELRARA TR IRb3H LA

2024 % 12 A, # % ETF MAEKXE THE., #4 ETF A4 80.77 1¢4y, Rl b
17.8%, PRI TH 75.3%.
B17: # KX ETF X2 ZA7HAE (2022.1-2024.12)

m— ETEL AT (L)) =R Bl (H4h) =R RER ()

600 1600%
1400%
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1200%
400 1000%
800%

300
600%
200 400%
200%

0%

= = -200%
SPNIEIIE  IN BP IO NIP A R L S G U S SRR A I R SR N I I SN
5 K

o v & ¥
R R R U SR R R

¥ 3% R K Wind, &K ZIESFFRFT
12 / 18

P2 R %3 7 5 F
H AWk E XL ST RS AR RAR AR AT



o ) 5 5%

SOOCHOW SECURITIES

2024 4 12 A ETF T3 AER IEE EH. 12 A 4K ETF F3%H4E 37259.75 12
T, Bl EH 81.6%, IRk _EF 1.9%.

B18: ETF A4#AL (2022.1-2024.12)

m— HARETF T AL (1L70) — R PG () — I (%)

40,000 ) 00%
35.000 “§ 80%
' 70%
30.000 7050
25,000 50%
20,000 40%
15,000 30%
10.000 20%
. 10%
5,000 } o
0 -10%
B e e N O P AO O EN e
AL A P A P A S e e By e N oV AP Sy | SR | ol !
U G R A

HAERIR: FIALIR iFinD, & XIEAHR AT

2024 4 12 A B2 A ETF H %A% 28876.80 1274, Rtk EFF 1.0%; 4% ETF ¥
BHAE 1739.73 1274, R EFF 15.1%; B%A ETF F AU 756.73 127U, IRk B4
9.2%; #5357 ETF T AU 4240.17 1270, 3Rbb _EF+ 4.5%; ¢ F A ETF ¥ 35242 1573.33
1270, FRT & 8.4%.

B ZRIETE mfFFRETE 0 HSAETF w3 AETF mff PAETE

w0 S ~
P T
& RS
o o o 9
IS Ao A
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E19: ETF X430 XA (2022.1-2024.12)
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HAE KR FIALIR iFinD, & ZIEAHR T
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o ) 5 5%

SOOCHOW SECURITIES

2024 4 12 A ETF £ 4% A ERFLPH LF. 12 A ETF&RA 4 3.73 Z1LT, R
s EFF 1.86%, F)Hb_EFt 81.56%.

E20: ETF A42%AE (2022.1-2024.12)

mm ETFEAGRA F (A1EA) =——RhEft (H4) —FkEt (H4)

24 24 25 24 25
te 20 20 20 20 21 20

. 1 18
6 16 17 1 17 17 18

14 14 g4 14 14 15 15 13 g5 15

NN AT
v Yl

RSN S S NN T PN L PN S S S OSSP
U VNS IV RSV

X

,\)} . b"
o A

i el
S

NPT I G
Q

¥ RR: Wind, &R ZIEAFR T

2024 % 12 A ETF A2 H R EFE EH., 12 A ETF B0 %0 26458.61 124y, Fl bk
¥ 31.1%, IR EFT 1.5%,

2024 4F 12 A RZA ETF A A4 19717.09 124y, 3R EH 2.94%; AR ETF
AW 70.95 124, FRb EF 16.66%; 7SR ETF A2 W 41 148.99 144, Rk b+
12.65%; #3%A ETF A2 31 4948.63 104y, FR_EF 1.15%; % A ETF A 2hH
1572.95 124, T 7.86%.

E21: ETF X445 (2022.1-2024.12)

m ETFEAG R (1L4)) =R Tl (F4h)  e——Ipdih (H4)

30.000 60%
25.000 50%
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20,000 ’
30%
15.000
20%
10.000
10%
5.000 0%
0 -10%
— ™o vi O I W & O —~ ™ o= oo vi O > ®Ww A o 9~ ™~ o= oo vi O > W o o —~ ™
3833388583823 238838385383237223883888588823043
2238338983383 3383838 3333833333 IgyggIs
o 0 O 9 O O o 9 O o 9 o 9o 9 9 o O o O 9O o o 0 O o o O o o 9O o 9o o 9o 9
L I B L I o B o B o I o I B I o B o B o I I T o I o I o B o I I L I B o I L S = Y = B B Y = B S N I = B |
FIERF: FIALIR iFinD, & ZIEAHR AT
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SOOCHOW SECURITIES

E22: ETF X240 A5 £ A% (2022.1-2024.12)

" EARETF swfFAAETF = FHAETF w3 AETF =4 HAETF
100%
90%
80% o 2 B N adhl 9o
1800 804 2
TO%qudqoldedolo
60%
50%
40%
- (]
30% 5985885705805 B0 5B 5 80 5 85 W' LT T X5 T s RoResoRoRo
20%
10%
0%
— o — —

|

¢
&

gg83L85823=23833288c88=20035883885 8833200
SRS IS IS A RS RS RS B B R B R I O e - - - -
o o oo o o O o o oo o o o o0 oo 9 o 9 o 9 o 9o oo Qoo oo oo oo oo Qoo oo oo oo Qoo oo Qoo o0o
[ I o I o N o I o I o I o Y I o B o I o BN o I ¥ B & N S Y o I o Y o B S S o IR o BN o BN o B o B o I o B o N o N & o N = B o N o B o B o B o |
¥, + N o -
$IE KB BIFEA iFinD, A ZiEFFRR T

32. AFELASE: 11 AFBEEFTAAERA TR, NEEHITIE LS
321 #HEEAFEEL: HEEHXSTAALEE LA

2024 5 11 AHEEARFEALKERNMEILEF LA, 2024 55 11 A, #HEERFAL
A%F 804 R, 322024 4 10 A3 217 R, IRk EH 36.97%; #H&EHAE 362.44 12
7, 322024 410 A 3K 132.98 1274, Rtk EFF 57.95%.

B23: #FH&EEAFELMAE(2023.1-2024.11)

G ERFEEMME (L) ——REERFEALET (R, L)
1.200 - 4,

800

360 352 334 362
4 273 243 232 229

] o N ~
RSO
QV ¥

{v
OO RO IO PO e

o o o o3 o O
© S S

HAERR: Wind, K ZIESFRPR
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SOOCHOW SECURITIES

322 BunFEie: AEBEEABREARAHTH

BE224F 11 A, BEARZEASBIRAABR EARE TH, HZE 2024511 A
K, GEAEEA 145735 2, 222024 4 10 ARy 1302 R, ZRLRY 0.89%; A 44
FAEENAE 19.90 T4, TR 0.11%. L9, FEFmFERZLT AL 89496 2,
BEE AL 5.23 HACT (&b 26% ), FRbL T 0.48%:; A48 46 Fh IAARIL 24 30394 2,
BENAE10.93 T2 (B 55% ), R T 0.01%; A4 0] kR A4 24926 A, #
A 335 FALL (B 17%), Rk EFF 0.13%.

B 24: AFEESHSAAEL(2023.1-2024.11)

ARSI (T L) AL (A 4) R R (£ 5)

0,
22 208 6%
202 203 203
196 186

7 208 208
203 2. 208 208 206 206 206 203 03
20
/ 2%
. N
- — 0%
16
\ I -
14 %

-6%

199 199 199 197 199 83 e

[}

10 -8%
§ 4

PO R P P O A g ®

S A R P G A I RO G A P U A O

FIERF: Wind, FZIELRFRFT

B25: FEBEAAEIALE LB # (2023.1-2024.11)

m— AR b FERRL LET &3 — R (£4) — R RAIBE S (£ 4)
10% - 100%
1206 12% 120 1% 13%  13%  13%  13%  13%  14%  L4%  14% 4%  14%  14% 1506 159  1s%  15% 1506 15% 1596 16%

80%
5% A
60%
0% -
40%

-50% A
20%

-10% - 0%

) QP‘
o &
g
£

B\

&
§

3] ¢ & @
PSP &
+ P P

5 D + $ P

$IERIR: Wind, AR RIEFFR AT
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SOOCHOW SECURITIES

B 26: Ak E S A4 HF(2023.1-2024.11)

12 m— R AR (TR) ARBRBBEE (FR) ——HERFALHTSH (TR, Hh) n
100 958 93 938 93 038 93 958 .
- 0 07 97 98 97 97 9.7 96 9.5 94 92 91 01 a0 16
15
8
12
6
8
4 3 3 3 3 3 3 3 3 3 3 3 3 3 3 3 3 3 3 3 3 3 3 k]
2 4

2023/01 2023702 2023/03 2023/04 202305 202306 202307 202308 202309 202310 202311 202312 202401 202402 2024/03 202404 2024/05 2024/06 202407 2024/08 202409 2024/10 2024/11

FIERK: Wind, FZIEHRFRAT
323 REALTEA: KERHZRY

2024 5 11 A RS ETEARIRHERY. BRE2024F 11 AR, AEAFEEEH
A 20367 K, 42024 410 AR 44 K, R T 0.22%. HF, RIBEAETEELE
A 8035 K, & 10 AR 24 K, FIL TR 0.30%; FEEMR. Al kZFEEEFEA
12120 &, 210 ARV 18 K, FITHE 0.15%; REFFTRELALALTRATR, 5
10 A#F; AR TEAEETEA205 K, 810 ARY 2K, FLTHE0.97%.

4., KPR

1) Wi BRI AIRE P Gt e R T L8, RETHHA K RL.

2) BORBALNE: BORMIRETRAMN T > AT RYh, FEEEFMERMRIE
3.

17/ 18
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S BRI @ IR UESS

SOOCHOW SECURITIES

SR FE N
R ZIERRA TRod) 8 BE A BB EEE N 2, LREEERIRTTE1 L 57044,
AR IRE AL R LR AR A NG (AT HAR “RNE)” ) R PAER. ANE R~
S EEARANER) KRS AL AR P . BAEFMELT, ARE P 6912 &R AT R 69 F -1
I AEAT AR BT, A 8] BAR A TAAEAT A B A AR F 49 1A PFF B EFTE
R RAEATIAL AEATH X b9 5 FIE AL T A RE S IIE AL TR A B @R KREH A
F3,
BREFTOERAT, REIEAB PTG R B T LR HA RS F 4224928 8) BT & AT
BIES ST AT R 8y, 37T fE A 1K e N 8] RS FARAT IR 53R H AR 4
TIHA R, EHF A, ARE R T AN AT A T 5 LE AT 6912 &, A
&) /) RALTARIEIX 642 8 04 e A b o B, L RARIE S P WL, 8 R G iR R R AT &,
ERR A, AnE) T A5 KRS PTERAA. T ILEIER R —E IR,
AR GG RA VAN E) BT A, REFBEFT, ETHMFNATFZAERTH KB, 5
FlFa KA, BRI R BAAREREEEZ, B HIEP R RZIELSHRIT, HHiEN
AIRELE AL B, BT ARE GRS, B RFT AREHTAEREMTA .
T FAE B KRB AILERFIH. FHEARED, B S AREA R 69 EETIE. KNS
F IR &) Hib iR A TR R AR A,

ARIEFR TR BATR

FFAFEE T AT RE R A B S 6 £ 12 AN A AT L KA 8] B4R A ARt 2o &I
I (A KT HEEA PR 300 4540, FATHAEHEARHK, LEATHLEA L
500 #8446, = HIEIREA ZHORSR (AT AR b ARG ) T 1840 (AT T 4
ibAreg) , AR AREFRECH ILIE B0 454K ) , EARweT

N E) R

FN: TR 6 A A AR ER G ARRT A 15%0A

¥HE FHAK 6 AN A ARk Ra ARt RO TF 5%5 15%Z 4;

F FAIR R 6 AN A A RKER AT BT 5% 5% 14;

BAF: AR 6 A AR R AR K EA-T-15%5 -5% 14 ;

Fi: FWHAR 6 AR AN IRk ARXT B £-15%L .

AT TR

¥ THAKRE6AMAAN, ATIBHAR IR T IRE 5% L;

P FHAARK 6 ANA A, AT AR EAR A AE-5%E 5%;

BAF: AR 6 ASA A, ATkdsAast 55 T A% 5% L,

EAVERBEE, RREHEAFRAM KA RE 693 R RE B BAT A, BAVRF 69248
SHPEMAF, RTRFTOMAT T A, BHEEFEARE LB IEAGERTE S ANF IEAH
RS, 4o BARILF B 69, W R BAFEE RS, FREEMAEAAREAR,

JEARLAIRAE A HOR TR R E— B &, , o ARl ny
w wws b i © A ALK BT
Ho Tk [F X 2 fafr5 5
BRI S AL: 215021
A (0512) 62938527

8] Mak: http://www.dwzg.com.cn




