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EEA IR B E=irs

CHINA FORTUNE SECURITIES

ESLHE

IR S A e o 6
2 R F . 7
2.1, B B T R 7
2.2, O A 8
2. 3. Level 2 B TEAE ..o 14
2.4, BRI N 17
2.5, B F 30 ik B A A . 19
3. B B R T 21
Ay U A T 24
B T 24

BE1: FEGE—ANETRBFEEIL 7
BA2: FEG—RNAFRBEEEIL 7
BAS: b R R N 8
B &4: LB R —F I BRI 8
B AS5: dbB R e Bt N 9
BEG6: L@ EEF R TR 9
B&7: L@ EMETRANK ICHEME 10
B&ES: LM BSRE FHA ..o 10
B&9: @ ASMETRANK ICHEME L o 10
BE10: L@ ASRBE TR .. 10
BEAM: L@ AIEENRTOEEALE 11
B&12: A AMBREETAEATHETOEFRIE . 11
BA&13: bmARX S ETATHRFOAFRILE . 1
BE14: @AM ESFFENRT TS 1
B &15: AL AS4ENRTFOMFILE 11
B &16: AL AMBEETATHATHIEFRIE 11
BE17: LM ARK S ETATHRFOAFRILE 1
BA&18: kM AMKHESFFENRTHEFMILE 1
BE19: dbm P — AT T 12
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RTINS Bl £

CHINA FORTUNE SECURITIES

Bl&20: db@ P — AT B B i N 12
BA21: REATAT R F AR 12
B&22: R AR R 12
BA23: REHAAFEANDEFABE T AL 12
BA24: RRARMBMERIEE 12
B %25: FIMEAEAMBEFABAEAR 13
B &26: R AR A R R 13
BA27: FMEREROBFARMFRILET 13
B &28: R AR A R R 13
B£&29: BAMEFAEFEBFABGA ... 13
B &30: A AMMAFIIE T 13
B A31: LEVEL 2B T8 K o 14
B £32: LEVEL 2B T MG 20K 14
B £33: LEVEL 2B T A MG ALK oo 14
B &34 2 B RN I 15
B&35: 2 ARAMB ARG EIL 15
B&36: A HMARNEFTR T OIEIL 15
BE37: 2 ARAMERNEFT BT ORI 15
B&38: BB T A 16
BA&39: T ARAMBEFAMFRANE R 16
B&A0: 2 A RAMBE TP . 16
BEM: TARAMBT SRR IE 16
BAA2: BMARTFFENB T OB 17
B&43: AT FENER T AT E 17
B&4d: BMBRTAFENRFNEGAE 17
BA45: AMBRTEFENRT L RIGEE 17
B &46: BMBRTARERTFOEAIE 18
B&47: AMBRTRERFOEFRILE 18
B &48: FMARTARER T AR . 18
BE49: AMEBTARERF L Sl B A .. 18
B&50: BIMARTAAFEE T AR . 18
BA&S51: AMBARER T ZRIEFE 18
B %52: RANK 1C BUAR SR BISRMRIAAEAR 19
B %&53: RANK 1C BIA R AR EIA AL EF 19
B &54: RANK 1C AR BRI ISR RL .o 19
B %55: RANK 1C BMARAEAMBIZZIE 19
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AT RIE B *&its

CHINA FORTUNE SECURITIES

B &56: FAUEE AR FRAMMR A AS 20
BAES7: SAEEARAF AR A AL 20
B &58: FACKEALARFARMBISFIEE 20
B&59: FACELAGRFTAMMBISFILEE 20
B&60: SACEEARTFREMMIMBA . 20
BE61: SACEEARTFAMMIMBA . 20
B&62: ELT—TUBA—EEEF .. 22
B A63: b BAREENSTE T O R 24
B A64: R BAREENETE T O R 24
B &65: L@ BARAFENSTEAF/EFMEET 24
B & 66: L@ BARAFENESTEFTFIAEE 24
BE67: BB AT A S E T o 24
BE68: R AT L S E T o B 24
BE69: BEATHLHEFH/EFANER 25
BE70: RHETFTATHRTFILER 25
BET71: REATALTHEA T AL . 25
BA&72: RHATATHRFTHEGRLIT 25
BAET73: bR EANE T B T 0 R 25
BET74: bR EANE T B T 0 R 25
BAT75: A BEAREFENETRTFOEFRIEE 26
B&T76: @ BERAFINSFEFFAEE 26
BATT: BB AT T AT A R 26
BAT8: R ATIA T A T A R 26
BA79: BREATATHRFOAFRAEE 26
BA80: XA ATAT A FFIICEE 26
BA81: BREATATHAFTOABAAT 26
BA82: RHATATHRATFOMBAAT . 26
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1\ _ﬁu,f-‘;]‘[z‘ﬁ\ “(‘5"‘” %‘2 “i‘_:” ?

A2019F Ak, Am T e A MR ER S, WA -0RHER, YA KL
BAT LA ANRLAI AT L RB R A FF o ROVEHAIIRIZA T ERAT LR T 09 Rk A2
o, RBTAT T g SR R R 94T e B Rk T K

T RAVRIZA LA RSN I, RILF AR EF L TR A

1. TeeRRABAETH LR TR REARTONE, 1248802 2420 H 5

%3,

2, T EEFTITL EAFZORHT, BER EAK, B ARIZELEHFZTT S
At R A BB AR Do

3. B MEERMAETLWET T @ ;m AT LR, RATRFRMN
FING FIFa9iT 0k, BRI H AL R K,

EpARRHTER “BEbz” LR “BE” . HBIHENLEL AT 2B TRILSEY
FrA BT HATRIE, AR AT, Mk 2R, FRAIZ T A E SR
. B, LAFTHRE, L E5EFRSTHARK, BMEALREETRIN LT
WA A — R A E T, BA AR, AR, RAE=DRNEERE £2019F K E
202256 A28, 3t KAVE T 6 AL IE K E .

AT, ARG P AY R R 69 28 A A 3E 4R

JASRBAN A B RS IB T4 RS EATesiT, E—RHF R AR T, EHIT A
VL AR EAST. B ARNEE R TR P28 — B AT LB S E IR AT A
HALT AL,

BITHER ST, AMAEGRASKIFrRETETEP, BREMNELY KA
S E T MR 5 KEH, F28/NN—RAIT B S E MR HAmEFMTITI, XHA
Fjem ] RS T HF TR, RRATE T ER AR OIAM KGR E B,

FEALF AV B aTiT kel — M AT 6T &k AMNEF=AKXKLRA T+
RANK I1C2 3%, 008 AR BIFEEFLRAITELL, EAMARTFMELS., 4bH
ReLRmTAFRETESEAOKELADT, RERTLyEKALAGLLSA T, &M
PR F et AR FAANEEFFROSEEXTLNEFEN, RABLMNEERAHZT
8 5 BE . 2B TR A6 4T LR AT,

ATEMNTE, RRZGHILT L6 8 TFTHRAAEFMFUATKE FIX15. 71%,
BEH R EL 06, ABFMLERKDHN1.5%, FETAR S ZERA LR, AMAERG
NAEAT B3 09 H L T ARSI 5 F 5 813, 37%, AR E R K =45, 63%, FAT A& 097
KARFRIE AR LE0%. KMNAAEATHABRTREG LSBT REF2 &Ky “E
g7 WA CRFAEST WA, WERTAHIANRT RS TS TIRIFE TR LA
B &%,
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EFRFRIRE
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2. FEARARTF—%
2.1, HKELABTFHE

ATFTENEERGSHE, ZMAANRK “Ef” TE&AE— BT LG RGBT
bARKREIN. MM 2 KBANA MBI TR AS, FARLAR “SiT
B AR, BEAPMT LT LA FTAMLRAG A F45E. FRMNALEFNGT
SR EREBEITRE B TRIFOVM R LRITH, RARMT 2RETIT L)
ST AL A IR AT % & R A R A FZ T LA L, KB “HgRE" 9B, 2R
T X AL P EAVET A T 2R R E gk, FHHEAMRA LR “E L7 T,

EAHE ST L E B BMBEIA TR LA LD H =M, HHRIE, B
B R e RAVRIAF A LB IR ARE 00 &AM A5 3015 5 LI A 89 8 L %
EEREE, RUTRT AR LAR—FAKT A XY,

HEPSF CBEdR SMEIEZNRE T4, LS ALEmegkE., s REGHE A
BHHF BROWARERFTTH LRSS AAEOXE. RAFLETEL A FAEKRITT LY
N A &M, RIZHFARIEEAT,

N “EsR” SMNEEXRELEVEL 2R X AL HIE, FHELEELLEHART LR
N tho RIELFME LBEWLEVEL 2 X EH LSBT E RS ERTZ GOSN, £
b HRTFAETLEE LG GEER S ERE, LR %A EH,

HAVAGRTT G FAF AN Z K AREF T2 B REL 2., RTaAK P A B L
FAEFF0HT AL, 2R X HBBMTF FARE, ABRKKEFHFGIATIE, &AM
T VAL ARIN R BRIT T NG EARAR R AR AT, HERG ST s, T+ B E
BARFREE “BTE” 9506,

R, LERFTERAA —NR—GFA, BPRTERY Rtk fARkIz, KMNE K
MATHKEEHIT, SEFTELLFEN “SRRKBANALKRERE” 9%, &£
Tz B FIT L, AAUNRBIESAR KYRE.

AAVAA B LA R AL —R B —F T2 A EARRE, KR LT LT
A AR RIF AR —B, BAEHFEEEMENE T FIBRMNECRN, o REE
HAEFEETER—AN (LB 2HAF) T LRE, AAad TETFTHRHFFER
BEHBE R, ZEMBEFIET ZMNAZEFR “H5ERF” .

BE1: REG—AANAMESRSEEA Bk 2: FL4—RAAMRBEELA
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AR RIS B eEirss

CHINA FORTUNE SECURITIES

T FR: Wind, EAIERFAL KA FR: Wind, EAIEERAL

AR SN E XA TSRO L ZARITRE, H9, RAEARGELSH TR
RO e “BEAVMES” B9, BARAAE LT

2.2, kKL

20185F ME AR BARR B8 R T E KT, LT MO LRI G TEAZIRGIKER S,
KEHAMRAAQIBELRG, Lo BEm TR TFTEARTRRG T L, BidE
HEBET . BITFESRGBRARRER, BINETETAFT RN E L @IRG L E Ty
AR ETFRLE .

BAVAABRMA EHAIGE R H O # 5 HR T E P LT B2 5, EARK
TR ELZN . BAbL B 0 RN BB ARAFRE BN AT . Tk AR A A

hiAE e, 8E2022556A28, dbi R4 A F230008 12, B SXHEH
EEL, Bl NYEALE X5001C A L,

A& 3: ko T2EKREHFEAN

18, 000. 0000

Bx 4: L TL&AL—F AR EFRAN

600,001z
16, 000. 0000

14, 000. 0000

12, 000. 0000

10, 000. 0000

8,000. 0000

6, 000. 0000

4,000. 0000

2, 000. 0000

0. 0000

asg
T8
o=
oy
g8

FTARR: Wind, ®EIERFR FARR: Wind, #EIERFARL

Blit, @FETAERE T REKXKBELSHHFN, THEHWRERFRAZIANRLERGHF S
HE. B SZREE. KBRANABZALAFE T THRIEL. TAEF,
FAARAL® T2 RN W E AR T 20215 P i+ 2 K 2R, Ao H st
SR IF AL 8 T 4 09 KA A R A R
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wmAE. Fak, AR FHA



EEA IR B E=irs

CHINA FORTUNE SECURITIES

B AMNKPUR, LT e b AN L EGTEEAAVRHAEALEEXES, B
BHERNRE “TA2R” | FEIFPBEABFRORTHE LT rA “B, k=
B OCEX T FWR

HAVG @ T e A B A AR AR K T HAE ALy, BRIVAAZL
AH)ZFUIR G — RAZE E#on TR H G4, o BN 5 HmT T

A TRHIGBARZ T EE (AT EHAR “QFTL” ) Mo Fiz B3t B Hi K= %48,
BAVFVUA AR L ELREER SR LANTZRENFIHANE, IR ETHE
. fTLEEANEEFETBGLEE L, ABLFCZL DO ERGRE, &K
MBIk Bt 55 &R E ALK T0. 2%89 ML . RIBT A T8 £ 0 MR R E R A F 4%
ENFAECGH R, RIS ENGTIN R AN, ZRGOMRELETIIR. SaTditA
13244 MUSRIZ T A%, BRAVEBF B L9 h A RAE A R X MR8, £ BRIZH
TegEEA (REH, TR) XHAEFE (XHE, TR) #%E,

BEH: RIETFT, ITHLBRITHRTR ST L,
XY RIETFIR, M. BTAT ., BRTRITHITIH BT L.

i
H, RAVT AR ZHAINA R RO THE R LEEF BB EF G ERTF. Rt
ANAHBRAIRIET KAV R 569 A 20k

B%5: kmfFeHas s RitdRN

600.001Z. 8000.0012.

7000.0012
400.001Z

6000.001Z
200.0012.

5000.001Z

0.0012 4000.0012.
™ OO oo

AN

SN

R S S S
RS PPRRSTRRH S EORCOBNK AR~ T RERTRRRTR
RN N | S <

3000.001Z

-200.0012

2000.001Z

-400.0012.

1000.001Z

-600.0012. 0.0012

KRR Wind, £EIEZEFT

\

AT ILAFE Lagdb@a BT 2L, AL LR AFHSHL.
¥

B&6: LmXBAFRAFTX

NS ERXE

3
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AR RIS B eEirss

CHINA FORTUNE SECURITIES

AR E 5] ATy ik BT H ok B % AR
HHEATH b # 4R AR #& b R B 428
XHHEHFH b 4R Ak #& #h@fﬁﬁ‘\%ﬂir’jiﬁiﬁﬂii\ﬁ%\tb
XHHEHFA e # 4R AR A& 1tﬁ%§ﬁ‘%ﬂ1£u.u1@ﬂx¢\"ﬁ > AR
RHHEATH e # 4R AR RS b4 EN
XHHEHRH b 4R Ak H& b4 3 4
THHEATH b # 4R AR IS LR AZHFE N
HHEATH e # 4R AR IES Jb 3£ ANdouble sort: #h&
XHHEHFH b 4R AR & Jt& F ANdouble sort: T
XHHEHTH b 4R o AL #5 BEAL. XHAEKEL
XHHEFH b F 4R o Az A5 BEL. XHAEKBCEABRAT ST
RHHEATH e # 4R o Ax #& REH. XHAEKRZLRE
XHHEHRH b 4R a5 AL #& REH. HAEKFCLABRAT HILRE
XHHEHH b 4R o AL H& BEH. RHESFFEN
XHHETH e F 4R o Ax HE BeEH. XHASEL
HHEATH & F LR o AL EIES BeE#H. HAMMEN
LHHEFA b AR a5 AL H& REH. RHESFENEHE
LHHEATH e # 4R o Ax EIES REH. RHASAEINEHE

FTH B Wind, EEIERFTR
W BB ERE., R EHRIBILERZ AR, HSHFILFSHTFZAAXK, ®
WM BRTHL L, AN IERTLE . A, )5] ﬁﬁibﬁ”ﬁ“i'\ﬁé‘/ﬁ;f;?f:l\ﬁ"l‘ﬂ%
A HGERE, AMEFFEANETLRFLERSL, BREALEKNPTEIFG DN E P %
iRk FR M. KM EEHTIER 69305 BT 347 040K

B%&7: @ AME-T RANK IC 48 XM Bk 8: dL&FIMEFH K

RANK 10 RANK 1C/IR

LA FEN  [LAREESEN |[RARHEFEN  |oREAETAES AR HATHRES |

28624/

AL ARG B EN 63. 64% 77.97% 56. 47% 73.26% o 27 4] TR o 4080 e o 108
[T EVETN 63 661 2 461 s0.17s 2. 161 = i A
ECESE 3 YN 77.97%| 22. 44%| 37. 00%| 76. 05%| 1.47% 29.37% 14.66% 0.5665 3.90% 0.0464.
LS & ki L] 56. 47%| 60.17% 37.00% 77.70% 3 1.34% 26.92% 1.91% 0. 4561 1.59% -0.0788
kB TS 73.26%] 39.164] 76, 05% 77.70% i EIN 2.75% 4.48% 0.0794 648 0.7077,
R b . W L & AR Sad k. W L & AE KR
FTA R Wind, 4 &IERH R TR ER: Wind, £ EIEATFR

B%9: Jb& ASAE-T RANK IC 48X @iw Jb ¥ B 3R B F S

RANK 1C RANK 10/IR

A IREAEN AR EAAEAN (AR HESEN  LORELTEES [aZHETEESH | 5 o R 557 4

75.07% 0.7093 11.41% 0. 7509
7.23% 0. 3806 0.8209
6.73% 25.83%) 12.42% 0.5359 0.8775

ey ARG FE AN
EEAETEIN
ESCESF
4tﬁ§a}i

4.23% 33.56% 6.82% 0.1848 8.99% 0.3288
3.53% 25.08% 11.10% 0.4606 47 0.1534

20.52% 10.31% 0.4075 -0.74% -0.3020 ,

H%ﬁ Wind, #ﬁm#%m FHRF: Wind, EEIEXAFR

TUER G ERTFRS TR S RIKE, 2HERTFHAENARNAREAR =
AP A AR RIZAL @ T R TR R

1. BTXHERPETHEERY, EARHESFFENNTAE EmANFHE R -THT
kg

2. A, AMARFBRRREZEREEEIHERAL EHRET
3. APXTAAE B BT IR E — 0= A A A ROE
T BEE ERE, o ma Fie S kR MR TR BGEARIANRT, B

3 SR A A SRR B R R A DA R B
7 ) B fp s — I L B A D A
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AL B F=irs

CHINA FORTUNE SECURITIES

FTA X R R TAAL 5 R I RAF:

B&11: @ AMAEZANETEFRIE B4k 12: LbQBARREETEATHE T AEFLIS

w31t K:2019-12-06 ~ 2022-06-02 =% 1t K :2019-12-06 ~ 2022-06-02

: AR WemE: AR
I8 F o ik R, B F 9 dn 4 ok oL
Fld  FRAIH FfakE RRRK RERE FREE ARAR L SRl FRAN Floks ERkk LR HREE HRAEW  BLE
£ IS ES = 4 RAA $ Fig-E 3 ES &4t RS
1 11.91% 1.649% 19.54%  21.03% 0.4561 56.15%  47.69%  2.889% 1 14.66% 4.09% 20.58%  31.56% 0.5665 56.92%  48.46%  5271%
2 4.264%  -4.724%  21.84% 32.7% 0.05787  49.23% 36.15%  -7.066% 2 12.74% 2.533% 19.5% 17.23% 0.4996 5231% 47.69% 4.491%
3 16.61% 5.97% 18.95% 16.81% 0.7184 60% 5231%  9.701% 3 8632%  -L115%  19.73%  21.57% 0.2854 53.08%  48.46%  -1.236%
4 18.52% 7.687% 18.83% 17.45% 0.8241 54.62% 50% 12.45% 4 0.2557%  -8.677% 20.4% 25.4% -0.1345 53.85% 42.31% -13.27%
5 9.686% -0.2352% 19.5% 19.97% 0.343 57.69% 46.15% 0.2601% 5 8.313% -1.344% 19.66% 17.16% 0.2702 46.92% -1.941%
6 2.094%  -10.77%  2081%  27.25%  -0.2448 50.77%  46.15%  -15.97% 6 $.557%  -0.9116%  21.39% 8 47.69%  -0.7262%
7 7755%  -1479%  22.69%  30.56% 0.2096 48.46% 50.77%  -1.298% 7 8.047%  -1451%  21.83% 0.2312 4846%  -1.115%
$Embe 1.593%  -11.05%  17.85% 1629%  -0.07883  46.15% 50.77%  -3.915% $EMe  3902%  -8.812%  19.42% 004643 51.54%  46.15%  -2.613%
Ao 9.809% - 18% 20.27% 0.3782 51.54% -- - *of 9.809% - 18% 20.27% 0.3782 51.54% - -

TR : Wind, £ EIEHKFR AR Wind, £AEIERFFT

A& 13: AREARXHETALSETHBFIE Bk 14: L@ARXHES XIABTFHEFLIE

= 8] bt 4 :2019-12-06 ~ 2022-06-02 B i #:2019-12-06 ~ 2022-06-02

Wesg: R L E b
LEEE LS 15 otk kL
Sl AR Sk BBk LEkE BEEE  pLam FLwd Spfedid  JFeARE ¢ Rk L4mE BEme bk
EL A & SE e 3 A i w4
i e won v e R
: 13:4% L7.a7 Lo gt 17.99% 3 1406%  3.997%  2045%  1789% 0341 S154%  4692%  T.141%
3 0.2483% 18.1% 03263 5077% 0-2181% 4 9.659%  -0.2253%  19.71% 17.27% 0.3379 50.77% 48.46%  0.2668%
4 -3925% 24.15% 0-1447 a231% § 5 0.2169%  -B.681%  20.13%  2657% 01382 S154%  4692%  -15.39%
5 -5.544% 2402% 002427 4385% 6 7238%  245%  1961%  17.99% 02161 S231%  4462%  -3.168%
6 -5.78% 22.38% 002189 47.69%  -8.305% 7 4381%  -4.838% 21% 2571% 006577 SLS4%  4769% -6,
7 -4.9% 24.79%  0.05579 48.46%  -6.158% EXT 3% 9427%  15.15%  1126%  -1.30de- 50% 45.38%
SEME  4TT9%  -1954% 16.68%  0.1025 4462%  -2.534% 05
5o 9.809% - 2027% 03782 —~ - [E 9.809% - 18% 2027% 03782 5154% - -

KRR Wind, £EIEETT KRB Wind, £AEIEXEFTT

A& 15: ALf AMAXAEToEFLIE Bk 16: L ARBELTALSEFoAFRIE

G :2019-12-31 ~ 2022-05-31 £ 12019-12-31 ~ 2022-05-31
WA A Wedig: A
1) 4 f Hp A AL B 5 4 41 8 kL
ki FlAZE Pfeatsh RESK LHdE BRRE HRAE Tk FidE  FAH Fidsh RERA LR HinE HrE fokd
* A A e = 4 e £ LS LR =1 4t R
1 11.1% 3.553% 17.58% 18.27% 0.4606 64.52% 58.06% 16.19% 1 12.42% 4.747% 17.58% 18.89% 0.5359 54.84% 51.61% 19.54%
2 816%  0.6882%  15.89% 19.01% 0.3247 5484%  45.16%  5.182% 2 11.98%  4.535% 18.39%  1543% 0.4883 54.84%  54.84%  20.16%
3 3652%  -3266%  18.83% 17.75% 0.0346 4839%  3871%  -11.95% 3 9.018%  1.589% 17.03%  17.62% 0.3534 54.84%  4839%  9.058%
4 5321%  -1.668%  18.57%  21.78% 0.125 5484%  4194%  -6.657% 4 AT754%  -1L14%  19.45%  20.51% 03987 45.16%  25.81%  -36.79%
Zousdnd 4708%  -5.038%  11.14% 15.02% 0.1534 61.29%  45.16%  -4.461% s 163% 5.63% 15.16%  11.91% 0.8775 61.29%  45.16% 10.4%
Ao 7.236% - 16.48% 18.45% 0.257 54.84% - -- By 7.236% - 16.48% 18.45% 0257 54.84% - -

FA KRB Wind, £EIERFTR FHFZR: Wind, EEIEXRFR

B&17: ke ARXHETHEEHEFoAFKE A& 18: LA SRS EANRFHEFIILE

BB 4 :2019-12-31 ~ 2022-05-31
WediE: A

iR £:2019-12-31 ~ 2022-05-31
e A

BT otk A BT mak A,
LA A Fks EMatk Lk ALmg malE ks Flbigs  FldgE Hls)  RERK Kb Bhpd padam fAkE
£ At £ o it g % free s # et R

1 10.04%  2.647%  18.51% 0.3806 6 5161% 10.98% 1 15.38%  7.503%  17.46%  1435% 07093 67.74%  58.06%  30.07%

2 11.51% 4.004% 17.92% 0.475 48.39% 18.16% 2 5.524%  -1.649%  17.08% 19.71% 0.1478 58.06%  S161%  -8407%

3 1289%  5258% 16.92% 18.66% 0.5845 61.29%  54.84% 20.94% 3 4.58% 2273%  19.06% 18.59%  0.08291  45.16%  3548%  -9.493%

4 -5.591%  -11.99% 18.79% 29.02% -0.4573 48.39% 22.58% 4 2972%  -4.052% 17.44% 2253%  -0.001599  58.06% 41.94%  -17.66%
Fama 1522%  4799% 14.88% 9.9% 0.8209 58.06% s 11L4% 1.248% 11.2% 10.07% 0.7509 64.52%  5161%  4771%

Hof 7.236% - 16.48% 18.45% 0.257 54.84% - - EA 7.236% 16.48% 18.45% 0.257 54.84% - -

FH KR Wind, HEIEAHR FHFR: Wind, £EIERAFR

BT ARG R T AR, BAHmBETHRBDERE L EHFRER, ZMAAXIZE

T2 R IR, 522 PR 1 SOT7 3 PR RO 22506 1 7 52
7 ) B fp s — I L B A D A

wmiE. Tk, BE 5




EEA IR B E=irs

CHINA FORTUNE SECURITIES

TRERATH—A4HFH: FEEREZHEX—TL, LRATZELCETL, A
BATLORERBHFERA, ARAELHFAR—RREAF TN ZITLHAR, W/
M AR ISR, HARRBIF ARG F KEIG L), EAVAAH L2 m P
B # ) 69 BN A F 34T S ROR

PATRAE ARG AT EEFL, ZEABETRLARY . 4o BNV %169 — B AT kb
WFCTA. FHEAEAKETAER, L@ 2T oM VT LG e 0t b5 it
REITL, AEL, AREEEHTLOFCTIE, 5 FEANHBRIK.

A& 19: k@FlLE—KFLELTE A% 20: Jbr PR —EATLFHFESEEAN

4000.0012, 16.0012

3500.0042. 14. 001

30000042 12. 0012

10. 00
2500.0012
8.00

20000012
6.00

i@
i

mg““

2.0012

0.001c IIIIIIIIIII.IIII_-_-
@

-2.00

15000042

1000.0012

500.0042.

0.00fz.

AT I

E 2

F b I
Ase T I

wF

AU,

F4RAT A G I

A4 -

Aeak M-

-4.0012

A —

FRE A -
A F L
4t -

=6.001

Ao I

HEEY o |
sy |
Eih ol H

A %A AT R

LR & S Sl 20208 5T Y — AT e AL

#
i
R

TR K R: Wind, EEIEFTR FAER: Wind, EEIEEFR

HEHEMKAMK T Rk, @itk 2@ 5 Zmilham, &N—AEF9—F
BB ERNERTAALTHEFoNE SO AENEHFAL, RNARTEH LR S8
AR FRTEAEH. KE “LLEYELHKL” TR, KNFEMAREFHATEAMT
BEGAE, ARG E T RAEELE R T, 26FHkEE, wm B Ekd, mnupk
#EIAME, BMNTBARLEFTELRTHE —MNLRESEGR—=DFL: 35,

AE21: RESFTEZHETHARAL Bk 22: #RSHMEFRMERE

HAM 0
1] 2 3 4 5 6 7 8 9 10
54. 62%|

1
2| 67.34%| 63.55%
3 74.78%| 70.95%

4] 61.65%| 68.01%| 52.74%| 53.56%
e 5| 58.54%| 63.66%| 37.16%| 52.72% 46.00%
6| 64.76%| 58.51%| 50.50%| 43.74% 43.47%| 45.12%
7| 65.04%| 47.98%| 56.35%| 46.21%| 42.79%| 46.21%| 35.49%
8| 55.90%| 51.20%| 52.88%| 40.62% 41.97%| 49.65%| 43.15%| 36.24%
9| 56.81%| 54.24%| 55.60%| 34.79%| 39.59%| 42.29%| 27.37%| 17.22%| 33.84%
10| 53.21% a1.206] 44.72%] 37.76%] 36.72%] 34.87%] 29.17% 26.71%| 24 92 28 33% o1 B S S S
— , T— ST - ——=
TA KR : Wind, £EIEAHR KHER: Wind, LEIERFR

AA23: RHBREAADEFHETHSHERAE Bk 24: BRASHEEFRIEFE

HAM
1 2 3 4 5 6 7 8 9 10,

1| 59.44%

2| 67.88%| 77.44%

3| 80.97%| 86.764| 92.59%

4 7. 79%- 83.66%| 45.12%

A 5| 91.35%| 64.534| 59.74%| 48.81%| 38.96%

o 61.964| 59.46%| 54.49%| 39.30% 41.71%| 47.42%

7|66, 424| 50.38%| 66.64%| 36.50%] 32.324| 40.39%| 45.49%

8| 57.51%| 55.64% 59.49% 33.82%| 44.07%| 41.21%| 37.85% 35.41%

9| 56.02%| 46.31%| 47.56%| 26.47%| 39.45%| 34.09%|) 22.47% 28.75%| 33.60%

10 56.97%| 46.46%| 43.42%| 32.02%| 44.97% 38.74% 24.29%| 34.91%| 31.00% 29.70% 01 1 2 3 4 5 6 7

gl B - - — N S 3l b - - = N
FHER: Wind, EEIEFRFR FHERR: Wind, EEIERFR

PR e — T E R U ]

wmAE. Fak, AR FHA



AT AL Bl i

BZSRT 5 kRTINS R AR, B AR EREEST. BLEAT KA
Tare SRt EAE R . AdE AR EAMT 2R T T AR TR s k%, A
KAV JE A ) -

o FEHATIHELS (BBLIHKAKE)

& I HHAAFEANTFR GRALHAE)

R

® FAEXATIHEH

& X HHEAINAN

R FRCEM N R AR KERF RN T

A& 25: FRFMEAGETHR ALY A& 26: #ESHMPFILEF

FH KR Wind, £EIERHFR FHFR: Wind, £EIERFR

B & 27: AREAELs BT 4 SFlk s & Bk 28: #& Sim b FlkHE
0.25 ‘ ‘ : : ‘ ‘ : 0.2
021 0.151
0.15
01}
0.1
0.05/
0.05/
0
0
-0.05 0.051
0.1 ‘ : : s ‘ ‘ ' 0.1
1 2 3 4 5 6 7 1 2 3 4
FHRB: Wind, LEIERFTFR FHERRE: Wind, LEIERFT
B 29: AREFREIGE-FHE Gk B#& 30: i bhmbFiules R

PR e — T E R U ]

wmAE. Fak, AR FHA



EFRFRIRE

B cairs

CHINA FORTUNE SECURITIES

154 40 ik A M) :2019-12-31 ~ 2022-05-31
St E AR ok EMstk EEdE HemE AL ok W A
ES i i * et R

1 2193%  1L22%  22.64%  16.7% 08362 5231%  5L54%  12.69% 1 F 4 n 2 L

2 201.04%  10.64%  22.69%  27.27% 07951 51.54%  48.46%  13.89% sl RO Rk REDRK Hgmd BEHE AL fekE

3 157%  5.046%  19.26%  1L63%  0.6597  51.54%  49.23%  8.109% £ [IeEs £ 4 e

4 3209%  -6.032%  19.72%  28.24% 001061  SL54%  4385%  -10.04% 1 13.04%  5353%  1739%  15.19% 05832  58.06%  S8.06%  20.71%

5 4.696% -4.766% 19.09% 18.44% 0.0888 48.46% 4231% -8.184% 2 8.4% 1.179% 18.2% 17.9% 0.2968 54.84% 51.61% 6.672%

6 5907%  -14.64%  1861%  3041%  -0.4787 50% 4.62%  -21.94% 3 1577%  R142%  I827%  16.71% 06991  6129%  SR.06%  41.44%

7 2719%  -1138%  2L77%  40.66% 02626 47.69%  41.54%  -1338% 4 703, -1425%  1833%  20.53%  -0.5063  4830%  22.58%  -50.92%
ML 2305%  BI08%  2031%  2429% 09872 5231%  4846%  6207% BaEmd 2122%  1022%  1501%  10.09% 1214 64.52%  S8.06%  16.22%

oA 9.809% - 18% 2027% 03782 51.54% o 7.236% 16.48%  18.45% 0257 54.84% - -
FTARR: Wind, ®EIERFAR FARR: Wind, % EIELAFRT

BAVRAFREELS LAR T RIS k%ﬁ{f—é&/—\q:ﬁﬁi\ ,f
SR T k. XA L) F FENKIER

2. 3.

Level 2 m X ¥ 3B

%
S EATH G LA iT4

E SR E
A

MR EERELEVEL 2R X EH LB, FEAE L EOAARTL2ANRE.

W% ELEVEL 2% 48 FRBL R LG 0iT 4

P ERAVAAABKE (RLE£31007 AL, MAILTF

£ F47)
ERKRE, BMREMEET )T LRI

HARE T BS R e T

B 31:

LEVEL 2 BT &%k

C S BAT MR R & R AL
THEANE) .
t, THRKSERAP S IMM) MERTPE (LLE£H422075 2 0H)
BAT LB STEL LA RETR.

FH e A, 2
K (FEEI207 VA
¥ (RE
X P RAIE BEWind 49 R 5 AR

HARE 71 BT 577 ik B F % AR
RHHATA M FLEVEL23F & ik 1% A KE ARREEHNHFIEN
RHHATA M FLEVEL2 3 & ik EX7) R¥ R¥EEHHEN
XHHEITH M FLEVEL2 K 474 EX:) T R X PPN
ZXHHITH P #FLEVEL2 7 434 EX] 2ie 2 NEEFEFEN
XHEFH M FLEVEL2 K 474 EX/R 3 ARKE L MBRETHAFEANLEL AR AN
THHEITA P FLEVEL2 % 23 EX /R 3 X# Eik KEZHNFEANEL BRX AN
RBHHEATH A FLEVEL2 7 4k EX/R-374 LAY FPEEIHFEENELBRL AN
XHEAH P A LEVEL2 % 4 ik Fahdbk LR NEETHEFENEY BREA S
XHHEITH P FLEVEL2 ¥ &% ¥ AR RKEHFEN
XHHEATH M FLEVEL2 ¥ &34 2% x¥# KEHFEN
RBHITH M FLEVEL2 K 4 ik bF ik *i&%A
RBHEITH M FLEVEL2 K 474 ¥ D4 DNEHEEN
B HITH M FLEVEL2 K 474 A% bk ARE EIL HBREL T é+k£éﬂﬁxﬁ b
XHHATH P FFLEVEL23F &R ES 274 K% bt KELEEHFEANLELARIES w
XHEFA M FLEVEL2 K 474 A bk ik 2074 P AFTELIANLELHRTE S
THHTH P #LEVEL2 4 ik é\%étb 2l -3 NELAFHEFEALLHREXER kb
RHHATH P FLEVEL2F ik EhEE ER N EHREHFEN
XHHFATA P A LEVEL2 % 4 ik ENFE E N e ENREAFEANELBREE S
XHHEITH P FELEVEL2 K 474 BN s EAFKEER EARERITAFENLEFT
KHER: Wind, EEERFR

B % 32: LEVEL 2 B-FRAMG £

B % 33: LEVEL 2 B-F f Mk i

A R

I A T

wmAE. Fak, AR FHA




SERIT RIS B £Eiis

CHINA FORTUNE SECURITIES

RANK |G RANK 1C/IR

RANK 1C RANK 1C/IR
2.76% 21.75% 29.75%
-1.37% 28.82% 0.3549 25.83%

SR A E AR 1.21% 27.86% 0.6726 i 24.89% 0.1754
REBEN S 1.80% 24.09% 0.9177 b E AL 2.81% 30.15% 3.77% 0.0404 -4.94% 0.4453
KEFENEH -1.05% 32.22% 0.1577 3 Adiff158 2.11% 28.42% . ssm 02177

IR EFINTA 2.07% 24.57% 0.7216 [ET RIS 1.67% 32.95% 6.22% 0. 1444 3.50% 0.0293

RBREZNFENEL  3.58% 24.96% 0.3272 P E AL 1.40% 25.52% 4.34% 0.0635 -3.32% 0. 4050

7)diff158 3.12% 26.30% REBEN B 1.04% 24.69% 3.91% 0.0722
RS TE T INT 0.03% 22.57% } . . 0.5408 AR FENB R 0.70% 31.51% 4.91% 0.1138 -0.5180
k—‘?—i#] 99‘/\@?{ -1.28% 30.18% 13.13% 0.4939 3.77% 0.0398 HKFAENEL 0.37% 23.38% 3.41% 0.0225 =5. 65% ~0. 6150

-0.43% 24.63% 10.58% 0.3897 7.82% 0.3233 ) %ﬁ}.m& EALR 0.37% 35. 46% 4.25% 0.0787
1.97% 28.85% 10.99% 0.3725 5.62% 0.1494 0.34% 34.97% 0. 44% 0. 1468
-1.26% 30.72% 10.34% 0.3655 -2.03% -0. 2469 0.34% 28.23% 7.91% 0.2634 0.1725

PR Y IN T -0.77% 21.33% 8.75% 0.2932 0.17% 37.51% 7.77% 0.2792 5. 44% 0. 4682
ALK E AL 0.09% 27.77% 8.39% 0.2558 1.79% -0.0653 DA E A -0.61% 38.70% 7.33% 0.2021 4. 34% 0. 4008
Y CLEYeY 1.56% 31.29% 8.11% 0.2171 -4.85% -0.3780 D EAFENE -0.67% 39.01% 5.39% 0.1089 -3.63% -0.3662
IESTEEIS | 0.73% 28.30% 7.49% 0.1872 0.33% -0.1482 ks#»m& EALTR -0.76% 38.96% 6.60% 0.1935 -0.92% -0.1955
PR EHEENGIL -1.72% 23.02% 6.05% 0. 1457 . 0.1806 -0.79% 27. 46% 4.94% 0.1034 -0.01% 0. 1886

PRSI 1.34% 31.42% 5.51% 0. 1049 -0.5054 stgﬂlwm HENEH -0.87% 31.37% 2.86% -0.0083 0. 6230

PR EANEHR -1.30% 23.03% 4.30% 0.0595 [EETEEIC -0.93% 29.62% -0.04% -0.1943

ALK RS EALT -1.09% 25.16% 3.19% 0.0094 KB ENER -0.99% 39.34% 8.17% -1.01% -0.2239

ARERAFEAEL  1.06% 20, 44% 0.05% -0.1439 KA A FEN G -1.03% 34. 40% 2.37% -0.0367 -0.56% -0.1789

KA TN -1.88% 29.92% -0.30% -0.1824 DEBFEN G ~1.49% 21.06% 4.29% 0.0784 -4.15% -0.6162
PRAAFIN S 0.11% 24.61% -1.35% -0.2335 L 2 = INT -2.58% 19. 69% 6.19% 0.1592 0. 44% -0.2530

T T IN T -0.10% 24.17% -1.72% -0.2538 b EHGEAL I 24.15% 1.26% -0.0923

PEBEANG L —2.33% 21.01% —2.78% -0.2939 AR BB FENE I 16.72% “1.11% -0.2308

TR R R: Wind, £AEIEHEFR TR RR: Wind, £EIEHEFR

BorE T, EAFEHE207 ALY ELITE, BEAMNAALITELEEANR
FAEZFZ 3 A HTEIR:

AR ENTEHFENRT A TARARTARAR AR: e REBF . A%ITHE
ANEF, & iaiﬁﬁék%Aﬁmk%&mﬁkMo&mm%&ﬁm$%%%i%¢,
BAAM T HFERAF T FRANEE, AR EMNL LT KEEN, 2Tt
BT — R F TR eMEL, RAKFTRIFEAMEAN—MEX: BT AL
ﬁ%nk SRR “HE” | MARTIFRERK, XH5RNRIZT LR TFH

e BREAMT EATEAANKESAE, 20 BHTFRZEAEESH.

B oA A MBI AL S AT AR IR, ERRANE A L5t s T £ —
G FENE

A& 34: L) BMAFRADHHIL Bk 35: £ AMRHFRNG AL

140 50
120
100
80
60
40
20
0
R EEEEEEEEEEEE R
~ ~ ~ ~ w ‘2 w el o w wr W w w w W 2] w w
s g g g - ERRRRRRRRL IS
" &8 = & 8 3 8 8 82 %3 3% 8 8 8 8 8% & & 8§
I S S N A A ot
I
O S Tt T S S R
2 k=] 3] R [S) 5] 8] (8] » (>} (5] ] (5] b= w0 T o a o
L P R B bbb ow b owobowow €5 & & & &
ER R R R R R R R R R~ R S F g
< =3 (=3 =] 5 -1 5 > > ] 3 1 o I [x] bl @ @
2 3 3 ¢ 8 2 38 3 383 %8 3 8+ - =2 2 48
- - T T E LTI EIIL -7
I 1 U 1 T — — — — — — — —
W ihFeaRA W i RRRA

TR RR: Wind, £EIEHEFR TR Wind, £EIEHFR

B&36: L) ARFARANLEFBATOHHRL Bx37: LARARFRALZHRTHAHR

T W nd$odfe o 21 77 BRI b v
PR e — T E R U ]

Az, Tk, A4, &AL



AT AL Bl i

120 45

100

20
0
2
o
EEEREREE : S S S e & e :
g T A R P T T T ST S SO & & & = &> a & &
d 6 ¢ ¥ ¢ v 9 - 2 2 8 88 8 8 8 6 &4 o & & A ¥ . .
g N & € m o oa = % 7 T 2 4 ¥ 5 8 E & & B X » R v b & o
£ 8 5 5 3B g o8 - R g g C & F & & by & & & &
- N -~ ~ - - (\‘9 :\? k:\ od = Iy Y
XL < u
W iAREARNER W ihFERRALR

AR R Wind, £AEIEEFR FHER: Wind, LEIEFFTR

G EZpREE, SAVTETRHRITALOAE. BT LA TMBEFER, BT
A B R E AR, X Z RN MEHFA P20 B AR A3 T &,

Mm% 38: LA HAMATERAE Bk 39: /7 AMETERFRAHEFE

0.2

0.15

0.1

0.05

0

-0.05

01 I I I I I I I
3 4 5 6 7

i

i i i i i n . 1 2
TR Wind, £EIELEFR TR Wind, £EIELFR

B%40: £/ AARTARGK Bk 41: 2HARET S 2R

A K 12019-12-06 ~ 2022-06-02 1.6 %?t&ﬁﬁ$
Wead: B
F 545 3 AL
Fldtd R Flis EMEk dek HREE Bl SLkcd 145
ES A i F L o 4 FKIE
1 15.54%  5359%  21.88% 21.9% 0.573 54.62%  47.69%  7241% o
2 1267%  2.443% 19.2% 2043% 0.5038 51.54%  47.69%  4.427% g 1.2 1
9.979%, - 18.82% 17.92% 0.3707 50.77% 49.23% 0.4659%
0.09625%

4 8.564%  -L17T%  19.64% 19.6% 0.2833 53.08%  4231%  -1427% 1

5 15.52%  5.209%  19.96%  12.77% 0.6274 5538%  50.77%  B.809%

6 9513%  -0.1767%  20.62%  27.72% 0.3159 54.62%  4L54%  03422%

7 -5.079%  -1338%  22.04%  38.15%  -D.3666 50% 41.54%  -18.09% 0.8 L ,

FEas 1994%  S5691%  17.04%  14.88% 0.9937 5692%  53.08%  4.827% 2020-01-01 2021-01-01 2022-01-01
AR 9.809% - 18% 20.27% 0.3782 51.54% -- -- BRI

KA ER: Wind, £EIEXATFT KHER: Wind, £EIEXEFT
AEEINRTFSZESERANEE, HFARTLEFEERLGLENRBTFHEL
ANKE . BARERAEEW L) B FRIFANTEAK, HAHIREREIT,

A FEREGREFARBRIBENRAE R TFHFELIMRE, KRNTTRH
LEVEL 2% EH 5 A EHFBIHI R . AT L AMERH, KMNEZLEEFTEL2ANR

PR LWind o B b e 3. BB KN E L
FEBTN: RN >=Fbr BRI <=3

PR e — T E R U ]

wmAE. Fak, AR FHA



EFRFRIRE

B cairs

CHINA Fi ORTUNE SECURITIE S

B& 42: ARBETAEANATHESA

B b EARR eI E L (ARG, TR o b RIBARR S 2T L& @it A7k
AR ko T2 B RAVARIBAT s IR AT A0 BAF AT B FE, X3 AT AL
JR P BOREST, ATLBFHFEAHE K 7 RKERNE %X TR EHIRE.

2.4, BTHEEAN

iR A D EEHRRTRAHIE, KRNBAATEZRT S EANRITEIF. ERKRMNN
H, BFFAENERMR. AMEBHTRFREALAGILSE, RNARFIILS S
PBHATER, AR ERSOITLRBTEN “AF” 695w (F=44) , mAMA
AZNBEUAS, BHREAVAA LA FAAT OB T T T, 8T &% FEARIBRAEL KM
ER AT LR E E . FRMNEERILEEME. AXERITAEK, BTFLER
BARRImAE.

AT A IGAT P BN E T TR FAFEANNAT, AARERELSNMRAISAFE., &k
KAEENDF, it HEEAT LN ST LEFAEAPEHGES. BPRANA DR
A7 e Bk AR i e T AFAE

1. BEEANS, BIFALIT, BRRTELMAHZS

2. BAEAT, MTARANL S, BT ATRA LML KT A

e JB AP E B KAV RS R RRE AR AR, AT B @ AR R BT R AL
EhRLEMAABTRER SR -FHRFE.

B& 43: ARETH#EANETLHEFHLE

03 0.12
0.25F 0.1
0.2 0.08F
0.15F 0.06
0.1F 0.04+
0.05F 0.02F
0 0
1 2 3 4 5 6 7 1 2 3 4
FH B Wind, EEIERFTR TR B Wind, £EIERFR

A& 44: FRBTHFENDTFIEHHK

Bk 45: AMBTAEIART S 2KEHE

PRI L B

PR e — T E R U ]

wmAE. Fak, AR FHA




AL B =iz

CHINA FORTUNE SECURITIES

R & 2019:12:06+:2022:06:02 Gl Bt 4:2019-12-31 ~ 2022-05-31

WemE: AN .
WA A
LER s3] ,
y
IR FREm ok EMRA LALE AREE  ALAR  FOLE kR 5
T Y i HIE FHMA  FAEW ks EelA  LALE AEAE  GRAW LS
1 1132%  1.657%  22.74%  1894% 0366  5538%  50.77%  2.771% £ s * =4t g
2 25.87% 14.8% 20.98% 15.11% 1.09 57.69% 54.62% 21.26% 1 6.049% -1.147% 18.19% 21.85% 0.1676 58.06% 51.61% -3.004%
3 3983%  -5295%  2036%  23.09% 004829  4923%  43.08%  -7.637% 2 6.853%  -0.5235%  16.59%  1621% 02322 58.06%  5484%  -L747%
4 7235%  -2287%  2066%  1749% 02049  S38S%  4846%  -2.815% 3 10.76%  3.493%  18.86% 168% 04116 4839%  4516%  18.11%
5 6011%  -3.58%  19.7%  2247% 0157 5231% 40%  -5.558% 4 4242%  -2778%  18.7%  2498% 006642  45.16%  45.16%  -8.166%
6 9985%  001188%  19.5%  2491% 03583  S6.15%  47.69%  0.6589% Borad 0469%  -RTIS%  1549%  2101% 01634  5484%  4516%  -8.877%
7 2242%  7002%  1974%  3525% 003839  S077%  4846%  9.151% Iy 7.236% = 1648%  1845% 0257 S54.84% ~ -
Samd  7811%  4444%  1824%  189% 02638 5231%  4538%  -1.071%
e 9.809% = 18% 2027% 03782 S1.54% s 2
T . wE < el b o . e % o A 7
WA RIR: Wind, &EIERFAL T KRR Wind, £ EIERF L

A& 46: AMBTAXETLE4ME Bk 47: AMBRTALALETHEFLKE

T Wind, EAEETE TR Wind, 1€AEEAL

A& 48: FMBTAERTHEGK Bk 49: ARBTRXETSZHBEHE

0.2 T T T T T 0.14 T T

0.12

0.1

_002 L 1 1 Il
1 2 3 4 5 6 7 2 3 4

1
FHRR: Wind, EEIERFR FHERR: Wind, EEIERFR

A& 50: AMaETAXRETIEGK Bk 51: ARMBTRAXETSZRESE

R0 :2019-12-06 ~ 2022-06-02 =) 4 :2019-12-31 ~ 2022-05-31
W A% WA J A
e e
Fiedeid  fedgir Fleks ERRk KR ALBE AN FEkE LEmes s
& Ty + i B Gfedcs AR Ffols EMERR  ELHERE BLBE ALER HLLE
1 16.4% 6.032% 20.66% 17.53% 0.6489 56.15% 53.85% 8.861% kS L 4 = it A
2 3308%  -5.955%  19.69%  3L15% 001565 5231% 9.567% 1 8.659% 1.367% 18.75% 24.47% 0.3018 58.06% 58.06%  5.928%
3 4077%  5.256%  19.81%  2489% 005438 SL54% -8.235% 2 - -6.608% 18.62% 23.05% -0.1627 48.39% 29.03%  -35.03%
4 162%  6212%  22.35%  2406% 05906  56.92% 9.171% 0.02873%
5 4.317% -5.046% 19.61% 24.22% 0.06715 33.08% 46.92% -8.351% 3 12.48% 4.801% 16.92% 15.27% 0.56 61.20% 58.06% 24.67%
6 1381%  3785%  2038%  15.94% 05307 55.38%  50.77%  6.993%
7 8507%  -1586%  17.68%  1644% 03114 5385%  4538%  2072% 4 7081%  -0.1793%  17.39% 15.66% 0.2404 54.84% 51.61%  0.3035%
BHIAE 660%  5507%  15.1% 13.95% 02443 57.69%  46.92%  -2.174% 74 0.6974%  -8.435%  1431% 20.52% -0.1609 54.84% 3871%  -9.453%
EY ] 9.809% - 18% 20.27% 0.3782 31.54% - - z§~ in 7.236% - 16.48% 18.45% 0.257 54.84% - -
FARR: Wind, #EIERFARL A KRB : Wind, £EIERFTR

PR e — T E R U ]

wmAE. Fak, AR FHA



AR RIS B eEirss

CHINA FORTUNE SECURITIES

G B BNt — T AE Rk aR T B F 0948 B ik . AR R Z 69 = ] B R Bk T 4 E
NEFRATME, MiTEBFRPRBAZRTEABRAMR., AMAR X5 EHAIRE,

T &MedMNT B NARTRAET “HE” O TRIEZK, BREIMNAATR
MNAEBREEAZT P,

2.5, BATFBFFTEEEFREL K

At B SR A, AAT A TRANK 1CHG £ 6938 3% 2 40 ) 347 B F 480, 12X A 7
ERT RN RGN T £ S5, REHFEMTES, R—FRAKEGET
AT Ko B RMNFE b % Kkit, 458 B SRB AL SRRk

1. ZMAERAHAXEFTLARTF (OAREZHAT., LagBE-F, LddedEie
BAFTAETH., b HEFHEF) RANK ICH £ 45, KEA XK R,
B EAZEERIAFT O -FHEGHM, IFLEETAFEHE DAL
Tz B EIIHR KIS,

2. BAELKLWGRANK ICFR)E £ 0mm, HH £14.

3. A KB T WA B0, BP: JLERANK IC-Fi% £ - ZRANK |C-F% £
SARLKTO0, R RMSE EBPiRE 69 EF T 4T

B & 52: RANK IC B{E R 4%k B SR 48 18] 418 4 % B % 53: RANK IC B{{A T ak:k B MMM ik 5%

T 0.3 T T T T T T T
0.25F
0.2+
0.15F

0

-0.051

w— ; 201 1 L L | | |
i 1 2 3 4 5 6 7

FHRR: Wind, EAEIERFR FHRR: Wind, EEIERFR

B % 54: RANK 1C IB4E 5 4k ik B 90 40 1) 4 3K B % 55: RANK IC BMERAMEEMEH Z T IHE

K :2019-12-06 ~ 2022-06-02 Bl TS

FLECE EFNCE
I8 F 43 4 2 A AL
SlE AR R KMk kg HLEE AL 6 Rkd
& JeAF b = GRILE
1 28% 16.7% 2186%  14.48% 1144 56.92%  53.08% 19.31%
2 8.358%  -1348%  1997%  22.82% 0.2683 56.15%  46.15%  -1.523% ] IE
3 16.69%  6378%  2064%  23.44% 0.6632 51.54%  52.31% 1021%
4 2.503%  -6.747% 19% 21.64%  -0.02618 50% 40.77%  -12.67%
5 16.52%  6.054% 1996%  14.85% 0.6776 56.15% 50% 9.39%
6 6376%  -3.185%  2025%  28.78% 0.1667 53.08%  4231%  -3.955%
7 9.380%  -17.46%  21.14%  41.24% -0.586 46.15% 40% 24.83% ‘ ‘ .
Boms  3002%  22.71% 1867%  15.34% 1.929 50.23%  55.38% 1291% 2020-01-01 2021-01-01 2022-01-01
S 9.800% - 18% 20.27% 0.3782 51.54% - - 0

ORI Uy R R I LB
7 ) B fp s — I L B A D A

wmAE. Fak, AR FHA



PRI Bl #=its

CHINA FORTUNE SECURITIES

KRB Wind, £EIEHETT TR KRR Wind, E£EIEHFR

XHAEE SR, ZRMAAK, LEEERIEERS, 20k kMM EEMNE,
H e BAVAAZ T AR EL R TRAERSCHEOTILEN T, FIr— AL H RS
F g TN iE A FAIRANK ICBUMA R ak ik, HRAVIAA LK E 6 B 2% LA IUERANK | C48 #7469 %
o,

MEREZZFARBERRME R, BMNAASF—FokssnkAERITSEL
RHRBRFEFORR, HELLAMNSZXPEI AR, FHER. AAEKERHF
BAYHA, #ELZmESH5RLRRTLEL,

FAVILEF &+ 5% Ko BB FERIT0T 4675 K
1. HEEAAM. AFALHETHELAXEDT,
2. WhOKLBTHLARTRITERES, EASTLLLRTHH.

A& 56: FR&ELELBTAMMA ALY A& 57: FRELLBTAMBA ALY

FHRR: Wind, EAEIERFR FHRR: Wind, EEIERFR

A& 58: FAELAETAMENFLMEE Bk 59: $REEARTAMER SRS F

025}
01k
0.2F
015} 0.0k
01F
0.05F 0

0
-0.051

-0.05

o 1 2 5 4 s & 7 o 1 2 3 s
TR RR: Wind, £EIELFR TR KRR Wind, E£EIELEFR
Bk 60: FAkEAE-TAMME L% Bk 61: FRELLARTARERMG K

PR e — T E R U ]
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EFRFRIRE

B cairs

CHINA FORTUNE SECURITIES

I K 2019-12-06 ~ 2022-06-02

)i 4:2019-12-31 ~ 2022-05-31

e mg: B WA A
7 R EIE S E ¥ i - 54 4 R L
Flofta AAa Heas RARL RS RRRE LA Gk TREL AiEN SRid AMEL IOLF RART FIEm GALT
£ LE&-E 5 S 1 it IR Y . Y @ HE
1 26.86% 15.71% 22.51% 19.61% 1.06 56.15% 54.62% 17.36% 1 13.37% 19.14% 17.87% 05417 51.29% 53.06% 211%
2 17.7% 764% 2224% - 2037% - 0.6609 308% - S.46% 1.8% 2 13.01% 19.99%  16.99% 0.5011 64.52%  51.61%  19.36%
3 3TI8% - -5612% - 2007% - 25.83% 003577 SL54% - 39.03%  -7749% 3 8.479% % 16.56% 17.76% 0.3308 61.20%  51.61%  6.097%
4 4087 S253%  19.64%  2279% 005536 SL34%  4385%  -8.392% 4 6.082%  -1259%  17.6%  2634% 0516 4839%  3226%  -47.27%
5 9.352% -0.5726% 19.06% 17.18% 0.3333 55.38% 49.23% -0.3952% B i b 19.71% 9.218% 14.54% 5.357% 1.149 54.84% 45.16% 15.81%
6 4.478% -5.069% 19.32% 2241% 0.0765 49.23% 44.62% -6.928% e 7.236% _ 16.48% 18.45% 0.257 54.84%
7 -8.017% -16.45% 19.65% 35.8% -0.5606 46.15% 37.69% -23.22%
Z2Ems 36.15% 20.64% 19.2% 13.94% 1.727 56.92% 50% 12.33%
AL e 9.809% 18% 20.27% 0.3782 51.54%
FHER: Wind, LEIERTFR FHRR: Wind, LEIERFTR
3 Y ANN ‘ :I: & .£
A, HAVNKTER A KL% EANBLTERFHZGEM. AT LshE
SERI, BMNKEMR TS RKE, 22005 T RFNZETERAGAARME. 7
F, BATRMANTHASH =L Jf}is@#}t#‘) AN T
BAAEBMEBRSL@BIT LR, o, KA AE P REKRI “Eox” 45/
é@ . %ﬂi:
0 MEHL=ZFTIATH
0 RHEM=ZJFHEN, HEFRITH
F IRk AR
0 T HHEMA—NHAFEN
& MEHAN—ANMATALH
HFAVAA RS BWL K LR FHAREES, 2L ARAMNELLARTFH LR,
FAREBAFPERNEHEZSRT, BFAEZTRAEE, LEMS KFHIKE
% 3%15. 54%,
ZAMEERNVANARTRTET “BHE” WTREZ K, LERRELYAH XL
A4 J?. KEHT,
R AR L ATRANK ICEME Rk k& A F2RMATIT, 2Nk AE TFTESRH T4
L0 A B Aefa b AT vAdE 4R — 3 \i%ﬁ I E AR IR 6 LR, RAAZE I
T AR FHHAESFEMFILABTILE FX15.71%, B LT EEEE1.06, BFIKER
KE#11.5%, BIE218 % TR AEIE, FIMAETRNG] ANMETRI LT S E FE
F)13.37%, ABFILE K KR5S, 63%, FAF R 9B ) AR B R BUE 3 AL 1£50%.
ZAOAKR, “BEf” TERETRELAEMT RECHTLBIMG . ANFELEL
Tl ahin o P gk s “Meze. HEris” . ik X ZPMS iﬁﬁéj_—ﬁ‘ﬂk%@b—-’é
BREGF, RINSAEERE D ZHRIZFREFTEAFL, wEHF 2T L) 2 BAFRIZIR
L WFRALELSTAN,
T PRl R G — L A o 7
wAE. ik, A5, S



ERFRIRE

e ZIF I

CHINA FORTUNE SECURITIES

Bk 62: i eT fThis)—L5REH

@ SEEG%) @ FR002EE(%) @ BEbEte) W) )
120.00%

100.00%

A

80.00%

ATy

60.00%

40.00%

20.00%

0.00% |

-20.00%

2019-12-06  2020-02-07

2020-04-10

2020-06-12  2020-08-14  2020-10-16  2020-12-18  2021-02-19  2021-04-23

T

2021-06-

25 2021-08-27  2021-10-29  2021-12-31  2022-03-04  2022-05-06

KHEE: Wind, REERAFR

b B — W B DA ] |

AR, Fak, R FHA



EEA IR B E=irs

CHINA FORTUNE SECURITIES

KR

Fd k., BEIBREETFR S ARGERAT, RMNCEH RS GETFAR 6 34T 4T,
B b BA AL B 4 £ 4 THX-ETFMapp ing ik, 547 463 vk FIETF3E4T %3, L AT
ETF 5 — 28 47 db &F 2 & 3R A0 5% A AT & #F 50 3 3R B,

B @ R A R R I AR E T MR 4R, RITIK AT O .

PR e — T E R U ]

wmAE. Fak, AR FHA



PRI Bl #=its

CHINA FORTUNE SECURITIES

4, R I&®RT

% Ao R 4 7 -

APk ek itfFe, RREKMEREFRLAR, LeidfLiF R
THEARREI, TF AL B A PRAIE RAZ T B2 IR B NI B HE,
T HIASE I E KT AAER T 4 K 2o

5. Bx

A& 63: k¥ REIANEHATHALR Ak 64: L EHKSEINEHTATLELR

0.2 T T T

0.1

0.05

-0.05 1 L L L L L L
1 2 3 4 5 6 7

FH KR Wind, HEIERFR FHER: Wind, EEIELEFR

A& 65: ¥R EEIANLHETHAFLMER Ak 66: dem RS EANSHETFLAEF

8 $:2019-12-06 ~ 2022-06-02 Z IR
R R 115 T
2] 1 434 44 2 R R, 111
Sfbdcah  SEfeARd Ffbokst  RERA TEkd AEHs ARAEE okt
&= e £ @4t i3 ¥ 1.05F
1 11.91% 1.649% 19.54% 21.03% 0.4561 56.15% 47.69% 2.889%
2 4264%  -4724%  21.84% 32.7% 005787 4923%  3615%  -7.066% i 1 1
=
3 16.61% 5.97% 1895%  1681%  0.7184 60% 5231%  9.701% $h — 2
4 18.52% 7.687% 18.83% 17.45% 0.8241 54.62% 50% 12.45% 0.95r 1
5 9.686%  -02352%  19.5% 19.97% 0.343 57.69%  46.15%  0.2601%
6 2.094%  -10.77%  2081%  27.25%  -0.2448  S0.77%  46.15%  -15.97% 0.9}
7 7.755%  -1479%  2269%  30.56%  0.2096 48.46%  S0.7T%  -1.298%
Foramd  1.593% -11.05% 17.85% 16.29% -0.07883 46.15% 50.77% -3.915% 0.85F
RA 9.809% - 18% 2027%  0.3782 51.54% - -
0.8+ : :
2020-01-01 2021-01-01 2022-01-01
H3
TAHRR: Wind, FEIERFRL FARR: Wind, EAEIERFR

Bk e67: REATHELHNEFTILLR Bk 68: XHEFTHEHNATHELR

PR e — T E R U ]
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EFRFRIRE

- B

CHINA FORTUNE SECURITIES

H H z H

H

FAFR: Wind, % AERT I

ME69: RESTHEATHETHEFKEE

FRH AR Wind, B AIERA %

BA70: XHPEFTHEHETFMUEE

0.15

0.1

0.05

0.25 T T T

0.2

0.15

0.1

0.05

0 0
1 2 3 4 5 6 7 1 2 3 4 5 6 7
TR KR Wind, EEIEFTR FAER: Wind, E£EIEEFR
BE71: REATHELTHEA T A5 K% T Bk72: XPATHEETHEF o AH KR
-7 s A BF o m i  k
el SpdedgdR Spfeakd ERRA EH4kdE HEpdE HLlR O FLkd SibdE SRR s EmsEk HHékd mEpE pRaE FLkf
ES A i # = it R ED A s ES Bl FAg
1 14.66% 4.09% 20.58% 31.56% 0.5665 56.92% 48.46% 5271% 1 11.19% 1.049% 20.07% 29.55% 0.408 53.85% 50.77% 2.091%
2 12.74% 2.533% 19.5% 17.23% 0.4996 52.31% 47.69% 4.491% 2 24.63% 13.4% 20.22% 17.57% 1.07 56.15% 48.46% 17.99%
3 8.632% -1.115% 19.73% 21.57% 0.2854 53.08% 48.46% -1.236% 3 9.542% -0.2483% 20.05% 18.1% 0.3263 53.08% 50.77% 0.2181%
4 0.2557% -8.677% 20.4% 254% -0.1345 53.85% 4231% -13.27% 4 5.701% -3.925% 18.66% 24.15% 0.1447 47.69% 42.31% -6.697%
5 8.313% -1.344% 19.66% 17.16% 0.2702 51.54% 46.92% -1.941% 5 3.519% -5.544% 21.4% 24.02% 0.02427 49.23% 43.85% -7.785%
6 8.557% -0.9116% 21.39% 20.25% 0.2598 53.85% 47.69% -0.7262% 6 3.447% -5.78% 2041% 22.38% 0.02189 49.23% 47.69% -8.305%
7 8.047% -1.451% 21.83% 27.43% 0.2312 49.23% 48.46% -1.115% 7 4.209% -4.9% 21.67% 24.79% 0.05579 51.54% 48.46% -6.158%
FEmA 3.902% -8.812% 19.42% 23.89% 0.04643 51.54% 46.15% -2.613% Bais 4.779% -71.954% 17.36% 16.68% 0.1025 49.23% 44.62% -2.534%
o 9.809% 18% 20.27% 0.3782 51.54% e 9.809% - 18% 2027% 0.3782 51.54%

FHRR: Wind, EEIERFR

KA B Wind, EEIEXFAR

B4 74: L@ERFENLFRFoALER

Bk 73: k@RS IANLHETLHEL

i

B

0.12 T T

0.1F

0.081

0.061

0.041

0.02

0

FAEB: Wind, £EIELEFR

1 2
FHFR: Wind, £EIERFR

PR e — T E R U ]

wmAE. Fak, AR FHA



EFRFRIRE

CHINA FORTUNE SECURITIES

BA75: k¥R EIASHE T AFLKER

Bk 76: bMEARGEANSRETFMER

B3R5 K :2019-12-31 ~ 2022-05-31

W A
[ F 5 41 oL
i PR s EARK RdkE ARME HEEEM BLeE
ES fLE- 25 E B4t I

1 11.1% 3.553%  17.58%  18.27% 04606  64.52%  58.06%  16.19%

2 8.16%  0.6882%  15.89%  19.01% 0.3247 54.84%  45.06%  5.182%

3 3.652%  -3.266%  18.83%  17.75% 00346 4839%  38T1%  -11.95%

4 5321%  -1.668%  I18.57%  21.78% 0.125 54.84%  4194%  -6.657%
SFms 4.708% -5.038% 11.14% 15.02% 0.1534 61.29% 45.16% -4.461%

EA 7.236% 16.48%  18.45% 0.257 54.84%

13 2 E R

2021-01-01 2022-01-01

EEL]

1
2020-01-01

2l

KRR Wind, £EIERFFR

BR77: REATALHEFTHLER

FAHRR: Wind, £EIEEFL

A 78: XHEFEEHETFHELR

7 T 7 T 7 7

3 H

FHRR: Wind, EEIERFR

MA79: RESTHETHETHLFLEE

H i i ; i ot
FH KRR Wind, & EIERFR

Bk 80: XHKFTAELTHATFAEE

0.15 T T

0.1

0.05

-0.05 : :

2 3 4

0.16 T

0.14

0.12

0.08

0.06

0.04

0.02

0

1 2 3 4

1
FH KR Wind, HEIERFR

FHFR: Wind, EEIERFR

A%k 81: REATEEFHET LKL

Bk 82: XHATHEHE T LA KA

) 8 42:2019-12-31 ~ 2022-05-31

LU ESE )
8 F gy ol
s g s EMEGtk LR AdpEd mdolEm ELkd
¥ d i F * 4 R
1 1242%  4747%  17.58%  I8.8%% 0.5359 54.84%  51.61% 19.54%
2 1L98%  4535%  I1839%  1543% 0.4883 54.84%  5484%  20.16%
3 9.018% 1.589% 17.03% 17.62% 03534 5484%  4839%  9.058%
4 -4.754%  -1114%  19.45%  29.51%  -0.3987  45.16%  2381%  -36.79%
FRamd 163% 5.63% 15.16%  11.91% 0.8775 61.290%  45.16% 10.4%
i 7.236% 16.48%  18.45% 0.257 54.84% -- -

M5 4:2019-12-31 ~ 2022-05-31
W snE: A

CEE st e &3]
Sk SRAIE SFieaia  ERgtk Edd mapd ALAEE GLd
* AR * =it g

1 15.38% 7.503% 17.46% 14.35% 0.7093 67.74% 58.06% 30.07%

2 5.524% -1.649% 17.08% 19.71% 0.1478 58.06% 51.61% -8.407%

3 4.58% -2.273% 19.06% 18.59% 0.08291 45.16% 35.48% -9.493%

4 2.972% -4.052% 17.44% 22.53%  -0.001599  58.06% 41.94% -17.66%
SrEms 11.41% 1.248% 11.2% 10.07% 0.7509 64.52% 51.61% 4.971%

£ 7.236% 16.48% 18.45% 0.257 54.84%

FHRR: Wind, EEIERFR

KA ERB: Wind, £AEIEXFTT

PR e — T E R U ]
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EFRFRIRE

B cairs

wwwwwwwwwwwwww

S

I EREALSHFTA[A

B8, A AR ER, RFHLE, 202253 N EIERF R, 9
FENA XM LE, BELEEATERYE, LABKEZETARE. T LK
Re#e 7 FOF Fo 22 3% B F o84 5

L 2. ek IAZME, 2022553 AN EIERF T, T E2F EFOFfe it o7
AT @R K.

0 BRI ARGE

RIS F 447 )T B A b BHE R L 235 T 938 R G POk T4 H 2 M A
IEFESATIF, UABMMGIRLAE, ke, BEWNbd L ARE, KRS FHWEH
WRET AAMFRAE, AARER, RE, LHEREREARE T ELIKIME
7 TR A AL B A 3L B AR AT S K 89 AME

B EFERTIFEHA

P BRI -

FH R FRARARE AR 3 P R 30048 $ 7K 7
1 E| 222 >15%
2 CL ki 5%———15%
3 e (=) 5%—— (+)5%
4 WA (=) 15%—— (=) 5%
5 =] 15 <(=)15%

VAR B B 864 A N, GEF At T P iR 30045 £ 69 Tk 3k ha A AR

AT W A% B

#I N FARAT e AR 3 P ZR30048 7K 7
1 ¥ B 2.3% TP R 30045 3¢
2 Gkl H K 5P R30045 #4F-F
3 A B 2 55T 7 iR 30045 4

AR B GO AR, ITkAastF 7 K 30048 5 69 3K 2k b8 A AR A

I ATH&K

FEIERARFAENE] (AT RAR “REIER” ) BT EIELAHEIER

PR e — T E R U ]

wmAE. Fak, AR FHA



SRR RIS

wwwwwwwwwwwwwwwwwww

SR A BEMAMEB ARERAELAEZ P

AMEFOEEH KRBT AT A, REIERFLIRNTAAXTARTAR I KA
ZHETHE, etk seqF B9 R AN R E M AT ARGE, A KIREA R
B, B, 23RS P 6912 8 b AT R K GG UL B AR AR T R A K 32 88 A )
MagIRIE, ZFEE. BRLHALZ EINKRBRAREARGEAKT GG, M5
RAUABAF R EHE K, BALFTIARE R SITEAT AAAAMES . BTH D L2
AREFOEZ & FE RHAT IR IFE, FRERNESEANRT BN, iR
NAedE® F R, LENAMF. FE. Bk, BKFZT@ENE LR G E
Ro SHRIERFAE A AR EPTERG — B R, REIELAR/RELLRAR R
RADAEAT A G4 o A 8) SR K IRAUAY 7T Ak 2 435 A IR BT 4R 2 49 8] BT R AT
BIEAR KT BATR B, BT AR R IX sk ) R4 R S AR AE T RAT. M H M
B R H a8k T e F IR Fo A 8 AL TE E MR R S BAT I

AARE PO ITA . B, UM R R A AR AR A AT, T AR A AR IR
B, ZFEL, HEAMMAE BTN LK. ARRH, £EIELRT
RRAEREHAREMAEENL., FEAANT— RO RLRE. REIERZA R
B LB SR AR PR B AT R ATEI L G

AIREAA N B BAE R PT A, REBEEIER B B, T FNATF
VARAT R XA 2. #0a. B &, . #H A3 A RREGEMIESy, BEE
IER AN @ LR P AR RIRE, Ndizhik g h RETH 7, %
FAE KT R AT A AT AL . AR B I M R e A A &) K 3% R4
MM ZE P RBEGE TN W RZEEIERR, RABEREHRLR
&, il —E R R EET IR AHARE R L ARz, EEIEREEKG
FABT 38 0 H R TTA A AA) . BT H R IR AR ZERRFIRREH A GEE
TEFRAF AR o

7 ) B fp s — I L B A D A

wmAE. Fak, AR FHA



