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1: RIREERBSHE~LLR

2 H 2 15 H % 5] = [ H
FEES BEIEH HSI. HI 7.2% 2.9% -26. 0% 17,326 16, 161 16, 832 23, 398
B4 RHEIEH HSTECH. HI 7.0% 6.5%  —38.4% 3,492 3,264 3,278 5, 671
ARE 1% LiFE% 000001. SH 0.5% 3.6%  —15.2% 3,087 3,071 2,980 3, 640
SRIERRTE 399001. SZ -0. 4% 5.3% =25.0% 11, 140 11,187 10, 578 14, 857
AR TE 399006. SZ -1.9% 6. 3% -27. 6% 2, 405 2, 451 2,262 3,323
#8150 000688. SH -4. 6% 14.6%  —-26.8% 1,023 1,073 893 1,398
EZEHH FRE500 SPX. GI 5.9% 11.3%  -16.2% 3,993 3,771 3,589 4,766
HETIE IS IXIC. Gl 8.1% 8.6%  —27.4% 11, 323 10, 475 10, 426 15, 645
BEmETTA3E®  DJI.GI 4.1% 15. 4% -7.1% 33,748 32,403 29,239 36,338
B & IETHF B EDAX GDAXI. GI 5.7% 16.4%  -10.5% 14,225 13, 460 12,220 15, 885
HEER100 FTSE. GI -0.2% 6.3% -0. 9% 7,318 7,335 6, 885 7,385
$£EICAC40 FCHI. GI 2.8% 13. 1% -7.8% 6,595 6,416 5,833 7,153
H%2225 N225. Gl 3. 9% 7.1% -1.8% 28,264 27,200 26,401 28,792
SBEESIEHN KS11. Gl 5.7% 1303%  -16.4% 2, 483 2,348 2,192 2,978
B ELshig E[1 & SENSEX30 SENSEX. GI 1. 4% 8. 1% 6.1% 61,795 60,950 57,147 58,254
B 7 IBOVESPASE S  IBOVESPA. GI -5. 0% -2.2% 7.1% 112,253 118,155 114,827 104,822
BT HRTS RTS. GI 5.8% 20.1%  —27.4% 1,158 1, 094 965 1,596
Fi 2= 2E RN R UST2Y. GBM -32bp 4bp 361bp 4.34% 4. 66% 4.30% 0. 73%
10£E £ fRUKEEZE  UST10Y. GBM -35bp -11bp 230bp 3.82% 4.17% 3.93% 1.52%
10Y-2YE(RFIE -3bp -15bp -131bp -52bp -49bp -37bp 79bp
LE ETTIEH USDX. FX -3. 9% -6.1% 10. 9% 106. 41 110. 78 113.29 95.97
ES b 137 USDHKD. FX -0. 1% -0.2% 0.5%  7.8381 7.8498  7.8500  7.7963
£ ANRMERE USDCNH. FX -1.2% -1.1% 11.4%  7.0923  7.1780  7.1746  6.3644

FERIKIR: Wind, EIEIESHEFMTAEIE
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FRRIR: Wind, EfRIESEFRAERE

FHRRIR: Wind, EfSIESHEFMTATEE
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El6: BRBERRTRILPMH GRBA—RITIXIS)

23 7 — 4% ) iT—H K7 B L—H

EIHA B 16.1% 3.8% -42. 1 &R RIT 4. 7% 0. 9% -16. 10
B 3.9% 3.0%  -21.7% ERERE 6.5% 8.5%  —29.2%
Mk 10, 7% 0.8%  -46.3% R} HF 4.9% 20.1%  -41.9%
BasRE 13.7% 17.4% -15. SE THEH 4.3% 15.8% -35. 4%
1R 3. 0% -3. 9% 6.8 iz 4.1% 3.7%  —46. ZE
MR 8. 1% 0.7%  —37.6% BiE 1.8% -2.0%  —11.3k
AHBAK 2.5% 4.5% -5.50% HE& AE 0. 6% 10.0% = —40. 6%
HAbk T 1. 7% 4.2%  -50.6% ERIPE 4.1% 2.0%  —49.1bk
g% 2. 4% 20. 7% -28. 6% KAHE 5.9% 9. 0% -34. 4%
LI 3.7% 7.9% -28.9) £ 4R AR 6.9% 4.9% -28. OE;
EFEL -2. 7% 16.9%  -22.3% EzhE 2.1% 20.3%  -34.3%
BI#IE 5.2% 10. 4% —43. 9% HHREE 6.3% -1.1% —41. 7h

LHAEl ARZEN 3.6% -2. 0% -39. 2% HSRSE 6.8% 9.1% -29. 2%
ZiRici 4.5% 8.0%  —18.5K B 3.9% 0.7%  -21.2%
IR 5.1% 5. 7% —40. 4% RRHGE 0. 6% -3. 4% 4.7
=E 5.0% 2. 6% -8. 5&

FRPRIR: Wind, EfRIESEFRAERE

E7: BRESRIRERIAFUHHE GRRA—RITLXI)

1 Bt 16.1% ﬁz&é 20. 7% }:%7* 6. 8%
2 FEER 13.7% EEM 20. 3% RIEHCE 4. 7%
3 Mk 10. 7% BHF 20. 1% AimAL -5. 5%
4 ZEHR 8. 1% BaERE 17.1% =4 -8. 5%
5 [BXEIEH 7.2% EREL 16.9% BIs -11. 8%
6 GIEARRIE 6.9% HEH 15. 8% BatRE -15. 8%
7 SRS 6.8% RIS 10. 4% RIT -16.1%
8 JEfRER 6.5% HE 10. 0% ZiBiTH -18. 5%
9 MREE 6.3% HEhRS 9.1% BRI =21. 2%
10 RFABE 5.9% RS 9.0% B 21 1%
11 BIHIE 5.2% ESRERt 8.5% EREL -22. 3%
12 IR 5.1% ZiBIEH 8. 0% B4R —26. 0%
13 & 5. 0% IR % 7.9% 240 BRI -28. 0%
14 BBF 4.9% TR 5. 7% BigE -28. 6%
15 $R1T 4.7% LR BR 4.9% WM& -28.9%

ZiBITH 4.5% pay::Patta 4.5% #HERS -29. 2%
17 HEH 4. 3% Hub T 4.2% JESRE R -29. 2%
18 5% 4.1% BT 3.8% EHEY -34. 8%
19 EA3E 4.1% iz 3.7% KAHES —34. 4%
20 Bk 3.9% ER **”ﬁi 3.0% HEH -35. 4%
21 EWEM 3.9% EEXicE 2.9% BHR -37. 6%
22 WM& 3. 7% =E 2. 6% R -39. 2%
23 ARE 3. 6% ERIPIE 2. 0% IR —40. 4%
24 HER 3.0% RIT 0.9% BE —40. 6%
25 ABAKL 2.5% MEL 0.8% BREE —41. 1%
26 BAEE 2. 4% ﬁnuu’tﬂ 0. 7% BT -41.9%
27 EEY 2.1% AR 0.7% B -42.1%
28 i&fE 1.8% ﬁ%%’;ﬁ -1.1% 12 T -43.9%
29 Eatv T 1.7% BIE -2. 0% izt -46. 2%
30 Rk 0. 6% NRE -2. 0% MK —46. 3%
3N KRE 0. 6% RkHcE -3. 4% =R -49.1%
32 EREL -2.7% j=%d -3.9% Hub T =50. 6%

FERIKRIR: Wind, EIEIESHEFMAEE
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E8: BRIEERIRTILPAMIH (32 6ICS 1TllxI5)

s " : aIc 3 n
R M:M I 8. 0% 7.2%  -36.6% &F RIT 4.7% 0.9%  -16.1%
BIERS HBERS I 1. 9% -2. 4% -9. 0% ZLERt 6.5% 8. 4% -36.1%
Bt BEHEE I 18. 8% 4.4%  -41.9% il 6. 6% 4.4%  -23.3%
Tk B 3.9% 6.9% —26.6% AIEHEZE HBERS 6. 7% 10. 2% -21. 0%
T 4.5% 8.0%  —18.5% FE 5. 4% 2.1%  —41.2%
Al FnE Al AR % 1.8% 2.6%  —44.9% BESKRETHH -0.9% 8.7%  —39.8%
2NAEN ARZEA 3.9% -1.2%  =39.2% T AEER SR 6. 7% 6.4%  —35.9%
SERAR HHSRE 5. 0% 10.8% = —43.8% A | 2.0% 7.4%  —46.5%
ARG5S 4.5% 7.1% =31.2% &R BEVE I 2.7% 0. 3% -6. 3%
FEREREHRE 7.4% 19. 4% -21.9% HEHEE ‘&K, BKH5EE 2.9% 0.5% -22.1%
EfTiRiE H%. SRS 3.1% 20.9%  -36.4% RESM AR 4.1% 0.6%  —17.6%
ErREEE5RS 2.1% 18. 9% -34. 4% BREXERREE| 11. 0% -2. 4% —48. 6%

FERIKIR: Wind, EIEIESHEFMAEE

E9: BRRBERIREMPAUHHR (& 6ICS ZHKITIXI5))

1 )%ﬂti—"‘ll 18. 8% EAEZTN i%ﬂﬁ‘z'ﬁix 20. 9% ﬁle—H -6. 3%
2 BREXERREE 11. 0% Y EURSESHE 19. 4% HBIERRS I -9. 0%
3 Rkl 8. 0% EFRERE5RS 18.9% $RIT -16.1%
4 EEER5E SR 7. 4% BRESRS 10. 8% RKESMAB&H -17. 6%
5 B4 EE 7.2% HBEHERS 10. 2% B -18.5%
6 EBERS I 6. 7% AESRETHM 8. 7% HEBEERS -21. 0%
7 THAEERSRE 6.7% ZERt 8. 4% EEERSESMERE A -21.9%
8 REE I 6. 6% B 8. 0% /@ RHNS5RE =22.1%
9 ZLER 6.5% jZr || 7. 4% 1R 1 -23.3%
10 BE 5. 4% e =al! 7.2% BEEFEH -26. 0%
1 RES5RE 5. 0% RAREGHSEE 7.1% BAREY —26. 6%
12 §RIT 4.7% EAVNGS 6. 9% BAREBEHSEE =-31.2%
13 B 4.5% it FiE B RSRE 6. 4% EfFRBEEES5RS —34. 4%
14 FABHSEE 4.5% Bl 4. 4% il B M5 IR -35.9%
15 RESMAA&R 4.1% fRE& 11 4. 4% ZERt -36. 1%
16 NFAZEAL 1 3.9% [B4EIEE 2.9% HZ, EPRES%E -36. 4%
17 & 3.9% Al FnEdl BR % 2. 6% R -36. 6%
18 HlZh, YR E%E 3.1% FE 2.1% N -39. 2%
19 B&. KBR5HEE 2.9% R1T 0.9% AESRERMY -39. 8%
20 BEIR I 2.7% KESMAH& 0. 6% T -41. 2%
21 BT RBIEESRS 2.1% B KNS5 RE 0.5% B -41. 9%
22 iK1 2.0% BeE 11 0. 3% BESRS -43. 8%
23 BEERSE I 1.9% NGE SN -1.2% Al FnE AR SS —44. 9%
24 @lFnE Al AR S% 1.8% EmEFTERREE -2. 4% i 2r | —46. 5%
25 RESRETIHME 0. 9% BL{SARSS Il -2. 4% RRSEERARTE -48. 6%

BRERIR: Wind, EfSIESHEFMRFAERE
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E10: BREN R SHEREEHER (FY225)E)

A% 5= 5 FH /7 AL =2 )7 |8 H EH \ | = &
1 REEFIR RiBIEH 218. 6% 1 BEEEIEZE-B EHEY -143.2%
2 hEIEIX JER &R 17.1% 2 JRIBITRG #HLRSE -102. 6%
3 HFEERAEH Mk 16. 0% 3 FiCEESE B1E -59. 2%
4 BnEH ERIPIE 12.9% 4 EEEYRR EHEY -19. 8%
5 FIT HON TENG B 10. 5% 5 =P E HERSE -19. 4%
6 EHA-W ek 7. 8% 6 hEEAR iR ITH -18. 6%
7 B EIR BetiE 4. 5% 7 REEH 1Es -17. 2%
8 SEEIEH JESR &R 4.2% 8 EEE PR BBk -16. 7%
9 FEEPLEES A 4.1% 9 hEZEH BEER -13.2%
10 EEIFidAZH BE 3. 9% 10 KFFHAE ZBITH -12. 6%
1M1 AR BT 3. 9% 1 EEAEST EHEY -11. 0%
12 SEAT Sk BT 3. 7% 12 R %4-B EEY -10. 7%
13 HERIT $RIT 3. 2% 13 £—KF BmRE -10. 2%
14 1B EZEY 3.1% 14 HEKS MR =9.9%
15 FRIEI-B EEY 3. 0% 15 K FIE] #HERSE -8. 1%
16 #ITEH 2¢R BRI 2.9% 16 FihERR BF -5. 6%
17 FIWEIRITRR B = 2.8% 17 REEE EEY -5. 4%
18 E4E EZEY 2.8% 18 |EREM B -5.2%
19 BER® AR 2.5% 19 PEFEAFMREZRG TETH -5.1%
20 BETELR BTHIE 2.3% 20 RUEIEAL IR % -4. 3%

LEAARARH 46 TEARBH 68

BIRRIR: FactSet, EFIESREZFMFTER

B BB RTINSO A (FY2 2FE, RA—RITI)

oL

0% 0. 0%

r ==Wa ) r F
5k it = 0% 0.0% &8 $RIT

0. 0.
B 0. 0% -0. 2% ESR &R 0. 0% -0. 2%
Wk 0. 0% -2.0% H¥E BE 0. 0% -1.7%
BELSRE 0. 0% -3.9% E3o7anid 0. 0% -1. 0%
FEx 0. 0% 0. 7% KA RS 0. 0% -1. 6%
MR 0. 0% 11, 2% LR AR 0. 0% 0. 0%
AmAalt 0. 0% 0. 2% E#HEY 0. 0% 0. 0%
EfeT 0. 0% 0. 0% HREE 0. 0% 0. 0%
B &% 0. 0% 0. 0% HERSE 0. 0% 0. 0%
Mg % 0. 0% 0. 0% B mIRR 0.0% 0. 0%
ERFEL 0. 0% 10. 0% RINHECE
BTHIE 0. 5% 0.0% Z~HAZ: N 0. 0% -1.2%
B BT 0. 0% 0. 0% ZiBITH 0. 0% -2. 4%
HEN 0. 0% 0. 0% E7 XL 0. 0% 0. 0%
i3 0. 0% 0. 0% =4 0. 0% -0. 5%

MR EER, FeRiRSHHEAN 4RI T :

https://www.yunbaogao.cn/report/index/report?reportld=1 48827




