EERKEEHN

o BREARIIRIE ARG AATE AR OUE . 3R EAE DB e TR G PR R A R G I B L S S U ] T AIAH
FofE B, LI TSI, K BHEL A XK R, ) ‘ ‘

o ESTHBT . IRERAARDFEE S SAEIL EKZRES) . SRA . BB AR, S5 F SR G E A b B L
IR E AT E (R PR e . R B AN RER R B R G A R TR R b, AR/ HOE 27 b

o ESFERIR AT E B S »

o BB R, 13k ENESUF AR TUR R R, J e B L) — H BB SRS AL SRR A RIS e B B
LG SR . F SR E DI I RE 2 T BT RE S Bk, ASRECRIE REEIDORT i o . ]

. %??ﬁgg%gig@ﬂ%k%ﬂ¢T&ﬁ%%ﬁﬁﬁ@W&&%%%ﬁ?,&E%&ﬁﬁﬁ%%@ﬂ%%%&&ﬁmﬁ,&ﬁ%
A} Hedn TP L 0T °

o ORI, OB R R T A L LR \

o SRR M MR BN RAT SR, AU A ARIE P S RHREE, SOATA B DA

B4 05 : 540003 BB AR L E A RIR & RS B A B4 7e B R S52 - 4

BBt H b

DA SREO TS SRS RBBO T A RS,
T IAE T e fe T, B sk B AR T A A A E
T6 SR FE 4 B AR R TR A

BB

e e SilR R E - KRk

g gL AT

B MUE N E S FH R N5 %

SV * %k k

TR Yk kk

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
44.65 71.75 40.11 -19.39 -16.66

AHHEUK
-12.66

i
>
&
=

( # = 2024-05-16)

Sy Ik +/-[F 2P
—/N A IRk 7.70 5.55
=AH EHR 1.52 -7.96
AN H R -19.00 -13.90
AAE LR IR -12.39 -10.96
— R -30.40 -16.93
ZAERER CED -14.34 -5.88
SRR R4 -8.96 0.76
FAFERHR EFED 10.32 2.87

* 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

o 30 100

I
93.23% 1.42% 3.96% 1.40%
ST H #1700 747

0 SEathbkt 8.08%
0 Bt 10.82%
B Gpi%s 12.44%
3 st 2.58%

O sk st 2.37%
B iy g 9.17%

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

O 1 21.05%
O &L 33.48%

+RBERE (#% 2024-03-31)
A5 I ZE AR e (E ) Zr= L E (%)
601233 el B 235.70 8.20
688798 AT 211.56 7.36
300750 TEIAC 210.88 7.34
601995 FEATE 186.50 6.49
300454 RAE MR 185.98 6.47
603259 24 B R A 167.77 5.84
688083 R R A 150.36 5.23
300661 A 145.87 5.07
002271 AR5 UL 138.67 4.82
300059 R E 136.89 4.76
TREHETE LES: 61.58

AKRGFHFFE (#% 2024-03-31)

RAg iR 5 2 1 E (| ) e L E (%)
230010 23 [t S fi 10 40.78 1.42
& (%) 1.42

L W #reJge



4 4R65 : 540003

BB AR L FEE A RIR & RS B

eG4 (% 2024-04-30)

SRR +/-FIZF* [FIZHE
—4ERER -29.98 -13.76 1392/ 1492
TAERER R -13.89 -6.21 1087/ 1313
ZAEER R -8.75 1.58 444/ 1170
HAERR EERD 9.40 2.67 255/ 859

H B R

0
9
8
7
6
5
4
3
2
1

( #ZE 2024-05-16)

2019 2020 2021 2022 2023 2024

HEL O EF— T L CRII R R HIFHE - AL P T F A 2550
B = R B — BT /s AL AT

e sE i (ANRM)

LA I 3.0072
R : 3.6472
HHi—A38 5 A s Tk 0.09%

52 AR =A% 2.5969 - 4.2731
TG BB TRV P IG o F B (=P el ) 5 i 7

IRE LA L ITEL BB LU IEE 71, BT UREIFSH R
BT AL 1

EHRER

i dsR g (% 2024-04-30)
Ji SR AL i 6 0. 00
LRIRE (A7) AR 0.52
IR S H 2016-03-31

RN it F UL E: 12 PN I EBRIR ) 7208 AL A AR R/ F R i S g 2
AR RUF 22

AR -8.75%
Frifi%  (Standard deviation): 23.78%
HiELR  (Sharpe ratio): -0.31
R /K K Z % (Alpha) : 7.79
D& # ¥ (Beta): 0.89

AL IR (A A 25 T I TR IS 2 [T IR F A 1 JE 7 — P2 I 7R
RLEAG BRI =FR=FLULST LIRS A = TR B0
PUIN I F -

HoAh FE 4 vk
FEEAN T AR
TG AR S ST H 2007-04-09
FeL BB A (2 70) | AR 28.74 (#%& 2024-03-31)
HEAF: B EESEEHARAR
FREHRAT: RIBERAT
LT 021-20376888
1L 021-20376999
Pk - www.hsbcjt.cn
Mok pE CREED ARSI XL KE 8 5
VR G OV AT O 1T B
HE2H
5% 2020-05-09 - &4

e, MARCE A RS AR A = D BRE /. B, B
WFCAN, BT M, SR, BRI R EA . LT EEhE
SRR A RAESF B JC 5 RIS e R R AR BB i G VL
TR RB B EANE S & LT EE ORI S RHEF IR 5
S VLR ERT ORI R A RAE S B G D (5 R A E SR 45
B, LI EN RS RIE A RS RS2,

(el 1.50%
TR o 0.25%
BHERRS % -

KL -

LS

5y IR pigs

50 JiTCLAF 1.20%

50 (%) — 100 JiJt 1.00%

100 (%) — 500 /i7C 0.60%

500 Ji7t (%) LAk 1000.00 7t
2]k

Ao B B

50 JIJCLAR 1.50%

50 (%) — 100 it 1.20%

100 (&) — 500 Jijt 0.80%

500 Jit (%) LAk 1000.00 7¢
TEEE 2

53 IR b
7TRELF 1.50%
TRE) UL 0.50%

FEPRIFLITFE TR OS] 22T L 15 FE Tt I 28T #0252 H B iR 2T

5L TR G IFNC T FEALER I 70T, ST R 22K R i e 2 BT 5709

R FEHIZERT: 346 T G 203 i T HEA T G 350, R B 62

géﬁgféfzﬁﬁﬂfﬁﬁgﬁﬁé?ﬂ%ﬁ, HRIEGHIHMP A TFENT, ISP HTE
Y o

=1
S LT A BERL, IRE S T 0 LA, R RIE VR, (R AR (“PORLBENR ) D BT CHEED AIRAR (“A457 ) g, HFHAR
fh, SO H R L R (LI o5 £ LT A 5 26 B 5o /0 1 AR GR35 13 ELVERMAT BT 2 5% . VORI B ] ) G742 G0 5 EL O RM ORI . o S, e
VL 5 L (5 L RIIR) SR S8 A P AT BRI MO T . AT IR 1% 5 BRI T B B AT RIS T DL 5 B PR IO AT (TR . o SHER . 70 7h ok
R I S AR T . R 1 oK A AR 5 5 B PR 5 2 AR I SRR ook S (A SRR e % . 2B | BUA 2% | (0 9 852 B
RS RARAET 31 (T , ST 0 S BOR PO R L T3 B U 2, 580 BRI BT R O B WL, 0 AT 225 (5 B PORE R B 75 3 JE G B 0
SR LT3 RO, o R Ft) SA08 RS o ATCMMSRPIE B SRR F AL 0 A7 % (5 050 BBk b K
BB, RSO R RS BURIE I, WG &, eI AR B, DU TR G0, Afh RELURA R % . IR
A T 5T AL S RV /L TR TS, Bt 2 SR AT Sy o R R, A 5% A o o P LU AR R P S AAF A 637 5 113 B LA
B S TN T e S tE P RO G NS BT i (e NS TN e I b
B3 TR AR IR LA R0 ohs XA S B <IN LT ARV



X T AR 4 B PR 2 < XU S 2 (K VP T 3 S, VAV T A W Pty e XU A8 20 (K VT 7 4 A L7



