BERE IS S VEAN D AT R EE I A A e S Ui 15 A0

o
J1. BERZLS . SR AR SR AR BB E 20 I
BEHBETIHAZEE M, AN/ HIEZ

FoNHEREE
HS{%““@LH%

e

’ HE%E‘X 11 o .
SRR, BREE R R MR S T R R R IME, BBEE

=

EERREN

o R PR AT (TR R, B A
SR, DL | ARSI R, FOF. SIEDLR A I

o LTI, R E AT IR SIS AR K
OERY - AT A AT . A0SV A R R e 2

o ST AMSTEN R,

- BT RAR, RO R R, e
JLA I S R . IES N (kiR W A2 T Bk e |-

o TR R, I I AR T I R S (fE
AR 2 M A ) . \

o AR BT, WO bR R T A A A G EL

o HICHE G O N B AR AT L T, FCHBLR A

HEt

TR, TR R R BT

PSRN G AR A R BT G S B R
AR DRI

ot

F 44865 :001643

SR ACFEEE G BRI R A

BBt H b

ARG NER I, RO R TR, KRB R
ST L s VAR “RiE et T, E i L m A
Al SRR B B A A R R A

e e SilR R R R 5
g gL ot
B MUE N E S FH R N5 %
SV *
TR * %k k
JR BRI FE (#Z 2023-12-31)
. R
R

FHE&RU (% 2024-04-30)

2019 2020 2021 2022 2023 2024

HLRI G IFHRIELIILL 100 Ky )45 REFE T, KM BHELT EHD e

BEBRAT O 95— TSR AL IR TE ARG A LRI 777

GRS B TR AE A Il 735 F 2L 22 ]
2019 2020 2021 2022 2023
73.88 128.65 42.93 -32.60 -19.19

AHHEUK
-16.55

s
B
o
S

( # = 2024-05-17)

Sy Ik +/-[F 2P
—/N A IRk 6.66 2.23
=AH EHR 4.66 -6.87
A A EIHR -21.93 -14.98
AAE LR IR -16.09 -9.60
— R -32.41 -21.70
ZAERER CED -19.70 -17.00
SRR R4 -14.68 -11.75
FAFERHR EFED 16.93 7.47

* GEIEE: SRS BTN RS2 2 A HE IR BB 7 FEFEEIT L, 1%
FAEHTE AR T IR B 2 MG il 18 BT -5 F N IA VL BRI I 5755, T2
W AT UZFI N o 278 T A TR e B AT 5 o 15 P 19 0
TR T GEAT ST AR — I R T A A PR ™
AAGEFENETE, S AT LUHA T 28 ] B a5t — AP iy

) s

BHRHAE (#% 2024-03-31)

BB

-50 o 50 100

I
B
94.42% 3.56% 2.37% -0.36%
ST H #1700 747

0 Stathbhkt 12.28%
0 i ot 3.69%
3 GRi% 8. 40%
3 st 2. 56%

O sk s 1.09%
B iy g 0.00%

3 240k 0.00%
O s@f ks 0.00%
O i 1.94%

O 1 39.23%
T &L 30.80%

+RBERE (#% 2024-03-31)

A5 I ZE AR e (E ) Zr= L E (%)
688798 ONHT 109.84 7.52
300014 o448 B 101.60 6.95
300059 FiE 95.58 6.54
300750 THEAR 87.83 6.01
601615 A P 4 B 86.64 5.93
688031 BEIRH 84.19 5.76
000703 THRA 65.96 4.51
688006 [IREEEE5 65.84 4.51
600399 4R 61.41 4.20
688023 ZfE(EE 58.92 4.03
TREHETE LES: 55.96

AKRGFHFFE (#% 2024-03-31)

RAg iR 5 2 1 E (| ) e L E (%)
230010 23 [t B fi 10 50.97 3.49
019703 23 [k 10 1.02 0.07
HE (%) 3.56

L W #reJge



RGP FEEE GBI B RS A

Bl S (#F 2024-04-30) i B PR ( #% 2024-04-30)
SSNCIE R VAE ES SR [FIZHE4 i S W 2 4 - 0.00
—AE (Al -32.00 -19.16 162/ 165 IR (AT AR -
TARRR (A -16.88 -15.92 78/ 79 ERIREH -
ZAEER D -14.58 -11.30 62/ 63 _ » ‘
Yt LT 7™ 2 NS : B 4
TR R 15.41 7.49 3/ 42 g%ﬁféé%ff 1M BRI 9 L08R 5, e 4

S A GOR (#2 2024-0517)
FALEHR -14.58%
6 FrifEZ  (Standard deviation): 29.93%
S HiELR  (Sharpe ratio): -0.41
4 Fi] /R R 250 (Alpha) : 117
3 % 2% (Beta): 1.19
2
1 A IR (AR T JEI T 5 B SR [T TR e 1B G — T 6 A
TS BRI R = R = AE L LS R i1 5, W = Rt
0 PN Z 0N R ol
-1 S
2019 2020 2021 2022 2023 2024 HoAth B4 TR
eI ARM
TR I IF TR ICTMHR TP T FHIAAS: B, B RMBSLHM:  2015-09-30
BErEIp = (B — B /A PR HeG A E (12 70) - NIRRT 14.61 (#% 2024-03-31)
HEERMSHNK (NRT) : LN ILEEEREEEERAF
AN 1.9747 FEEHRAT: TIBHRAT
B 1.9747 GERrR 021-20376888
5455 B BT B 1.10% fedt: 021-20376999
52 R A ks - 1.6502 - 2.9262 WAL www.hsbgjt.cn
LIS TR TR — PR BT Hods B =1 e 0 ST 2 17 L i) A el 8
I /5 —Tx ° R = ) *; DY/ D) ¥ k LMY T R R
SIS W i R eSS VY A e e e ARG Gl AT AR 17 £
HIHI A 1 o vam
-05- - A
BRHER i 2019-05-18 - &4
WL RA . BRI FEFERSEHAERAFEG A L . i, B
TR 1.50% DR N, BUEEZEIE ., B R R R S
EEEE 0.25% RIEIR S ANEH R RIS LA G S AN R i 4 10
et . ’ TR B ERNE R RIS . ILETEZ O KRS RIE SRR I
ikl ~ G ILE TSR & RAE S SR S I B R A T4
R - YA ICETHERA R S TAE S RS I S I 20,
AREE
SRR P
50 JITLUA T 1.20%
50 (%) — 100 JiJt 1.00%
100 (£) — 500 J3 G 0.60%
500 Ji7t (%) LAk 1000.00 7t
AR
T R
50 JiTLUA T 1.50%
50 (%) — 100 it 1.20%
100 (&) — 500 Jijt 0.80%
500 737 (#) bh L 1000.00 7t
A=
I b B
7TRUTF 1.50%
7(%) — 30K 0.75%
30(%) — 180 K 0.50%
180 (£7) — 365 K 0.25%
365 K (%) LAk 0.15%

FEHAFITEE L FEE HINE ] T ST L F 15 FEN T I 98 ST R 22 B BB IR AT o
ZHE ISR G IEFNC T HEATEL G F 50T, BT #2212 R 1 BT 51
G ZERT; 2956 st PG A7 Ry T AT G P50, AT R 2

UL BT A CRIEBHT LI T, B RBEB TINS5 25001 KHE

BUH

FRAR:

R BT RS S B VRL, BRIESAT I I o dkiR, YRR GRYD ARAE (“BORMIERE 7 ) FVCFEMRAT ChED ARAR (“RA77 )it FETHAR
PERLER, AP0 i GORMIE N SR LI 5 BRI Re 5 R R e AT PR LI 5 B RO T . BORMLRIR K AAT X BERMIL R R SR UL A5 B SO MER I . TRk, el
T ek DL B R TR DU AN IR T GRAEBOATT . AAT IR %5545 B ORI T O e . AT SR 1 TR L i 5 B BORHIE TR R . s AMERT . A 78 7r K
AR I BER AN AT ST AT gt DR P BOR B s P Bl o5 O S PR ARSI AT 3% 84T T, B AE LRI IRBURBE e TR 18, 2Rk Lk R gt b [k S 80 1
R HE AT Se(E. MRS A BB A GMEAE R & S (U252 L, 2555 BRI IR B R R ALV R WL, AT IR0 Z 555 B BORIEAR B f A SR U R I
SR R I TR S (AR ) S (A8 Bl SATAT A\ DA T 58 P U A e b FLA #8892 00 I sl 8 7 i A e 515 I DR AN 0 52 0 sl A AT 7 2 3

LY E LN



ugi%ﬂﬁ#ﬁﬁﬁﬁﬁ%ﬁ%%%%u%%%%%ﬁﬁ\%%%%%%%ﬂﬁf%%&ﬁgu%ﬁT
= y

BEAR 5 rp BRI AR AT “IAVE 7 o SR S, AR IR LT AR
of T AR 5 B ) S AR S5 (VP AR D R AN RE S, VRIS AT I 0 < B A5 0 (TR A R L7



