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H 3 % USEIDIFAC T =X

1. EEE

O EXIAMENS| THEMEE QFEZA0 &3t HE
7|10 mat ZYEAdsLc & MEME sty AE
Mozl 9 HM107|9] ZAte|ALS HFYLILC.

7t 24 FEE

of 2

- = H107| X97| X 87|
< - 2024.01.01 2023.01.01 2022.01.01
28Xt 186,704,970,142 264,854,290,121 349,273,902,450
/EH 186,677,984,675 264,071,753,817 347,625,007,305
IHl & = 0 0 0
S ITA= F=2N s 0 0 0
= N PN=s 26,985,467 782,536,304 398,895,145
7|Ef 2 8RXtLt 0 0 1,250,000,000
7| EFREAE 497,942,078 363,680,749 718,851,235
NN 187,202,912,220 265,217,970,870 349,992,753,685
282K 0 0 0
7|EFE XY 3,316,365,183 1,941,281,376 3,204,784,692
SEXHEA 3,316,365,183 1,941,281,376 3,204,784,692
Hz 133,707,709,937 154,555,206,775 145,655,263,643
FAxEF 0 0 0
oldxH™= 50,178,837,100 108,721,482,719 201,132,705,350
INp== 183,886,547,037 263,276,689,494 346,787,968,993
28+ -44,217,762,033 -100,417,868,009 -5,679,816,216
O|Xt=< 17,571,668 11,020,312 1,275,061
Hf =2 3,145,050,120 1,481,521,981 2,696,789,873
O Of 8 7p X9 -47,380,383,821 -101,910,410,302 -8,377,881,150
7|Et=9] 0 0 0
28H|& 2,214,444 2,753,264 3,306,496
HHADA 0 0 0
ojof == 14,444 3,264 6,496
7|EHH[ & 2,200,000 2,750,000 3,300,000
=27|&=0]¢ -44,219,976,477 -100,420,621,273 -5,683,122,712

F)1. 2ANRHE AYS O[3 FADjofo] BIu HES
Ze 725 BaNoz =g
A E3t

1
EA FAOfO7} g

LIEtL= RIEZA

FAZIHC 2 LHROf METLICH 129430t Ha

E
=T
0020l AL DO HMEL 100%(A7|=)2 etL|Ct O] EXIAMES BXIHTSHEXLZ|FO| RAHEXIAEIS
|

o 2871259 =gt FATtS

X2} 10020/ 2

ASLX| SLOF DHOHSIMS BHE MEE 7IKSHR LT

2. JlEFaQiols SACO0) ME 4£42 49 So| metelof UsLIThTIeY| 0, Mo7| 02, F107] 0 L)

3. 7|EHHI 0l SAXRU0| ME £42 B8 S0| metzlof ULITHTIeY| 0, Mo7| 0%, F107] oY L)

<FAl0| jOjs|HE>
Sl 8, F %)
TIEFE
Al O =Al 0O C}§ o E= O

= = =9 =5 = =ty 8ol Bt | NHIEEWE| 5 PR o
64,404,171 265,486,478,851 61,427,943 299,759,098,039 213,950,256,452 140.1 31.92
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(THl: &, %)

T

AR HefHE

X107] A97|

= AT E=S H &

T A3 (A Gl _ PEECT AP
= 4(B) 712l H| & H| 2 (B/A) = %4(B) 7| 2{H| & H| £ (B/A)
T4 568,418,494,010 445,069,039 0.08 751,053,301,373 647,250,000 0.09
ENEEES 1,199,379,315 - - 2,640,986,673 - -
A 569,617,873,325 445,069,039 0.08 753,694,288,046 647,250,000 0.09

* 7{EfH| 82 ZEXIAENO|A LT H| &S AHEXILAENO| KX|She HSE QHESI0] MAZE =X YLCH

(CH - &)

- a A107| H97| X8|
2024.01.01 2023.01.01 2022.01.01

28 X4t 186,704,970,142 264,854,290,121 349,273,902,450
sig o2 26,985,467 782,536,304 398,895,145
Slg Wi g A RHat 26,985,467 782,536,304 398,895,145
CHEAH 2 0 0 1,250,000,000
22 0 0 1,250,000,000
=+/t5d 186,677,984,675 264,071,753,817 347,625,007,305
+=9|ZH 186,677,984,675 264,071,753,817 347,625,007,305
7|EFRpAL 497,942,078 363,680,749 718,851,235
Hem7t5dH0l== 497,854,833 361,823,818 718,631,801

0] =Ol X} 87,245 1,856,931 219,434
AHAEE A 187,202,912,220 265,217,970,870 349,992,753,685
7|EFE XY 3,316,365,183 1,941,281,376 3,204,784,692
S PNIEIPNE=2=; 513,252,539 373,014,180 740,856,844
Fg0Xga 2,200,000 2,750,000 3,302,000
O X| g0l 2Hi= 2,800,912,644 1,565,517,196 2,460,625,848
2N EA 3,316,365,183 1,941,281,376 3,204,784,692
=2 133,707,709,937 154,555,206,775 145,655,263,643
oA = 50,178,837,100 108,721,482,719 201,132,705,350
AAEEA 183,886,547,037 263,276,689,494 346,787,968,993
2X 2 A2 A 187,202,912,220 265,217,970,870 349,992,753,685
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Ct. &= AH LM (G IRE))
o = H107] NEM Xi87|
= o 2023.01.02 ~ 2024.01.01 | 2022.01.02 ~ 2023.01.01 2021.01.02 ~ 2022.01.01
2ETARELEY) -44,217,762,033 -100,417,868,009 -5,679,816,216
N 3,162,621,788 1,492,542,293 2,698,064,934
O|Xt==¢ 17,571,668 11,020,312 1,275,061
&=+ 3,145,050,120 1,481,521,981 2,696,789,873
OfOf Rt af E 24X 876,874,616 6,820,604 17,870,983,404
X235 Hofof Kt 876,874,616 6,820,604 9,109,255,814
AN 2SS HE7HAY 0 0 8,761,727,590
Of Of X2~ 1f E 7 pApE 48,257,258,437 101,917,230,906 26,248,864,554
|25 HOjof Kt 5,210,614,135 7,710,233,672 4,989,785,375
XNE5HE 7K 43,046,644,302 94,206,997,234 21,259,079,179
28H|&8 2,214,444 2,753,264 3,306,496
Ofofp= 14,444 3,264 6,496
7|Et28H|IE 2,200,000 2,750,000 3,300,000
B0 (7= l) -44,219,976,477 -100,420,621,273 -5,683,122,712
I =0 A (Rt A -305.43 -665.54 -36.72
2. g Md 9l 2y s (THR| . =4 Obx} HHOERL)
A B
oo 7|7t 7|Zt= 3 ye e i P d s g ani
Zh== =% = =4 = =2 = =
2021/01/02~
2022/01/01 39,746 93,765 | 10,940 | 27,467 | 14,596 | 35,983 36,089 83,078
SEMF- | 2022/01/02~
Qmalolp) 2023/01/01 36,089 83,078 3,363 6,300 3,434 6,380 36,018 58,805
2023/01/02~
2024/01/01 36,018 58,805 2,545 3,936 4,289 6,461 34,274 45,184
2021/01/02~
2022/01/01 16,136 38,515 6,997 | 17,898 7422 | 18,434 15,712 36,728
FEMFE- | 2022/01/02~
2810lAe) 2023/01/01 15,712 36,728 2,145 4,106 2,196 4,189 15,661 26,058
2023/01/02~
2024/01/01 15,661 26,058 1,297 2,040 2,362 3,616 14,596 19,681
2021/01/02~
PONCYSER 2022/01/01 226 405 38 71 73 138 192 336
QEFOL | 2022/01/02~
DoxHIR | 2023/01/01 192 336 26 36 15 23 203 252
(Ag) 2023/01/02~
2024/01/01 203 252 22 26 91 103 134 135
22021/01/02N 2,665 6,068 2,723 6,695 3,459 8,371 1,929 4,260
snz0)A 022/01/01
J Smajo). | 2022/01/02~
F-2IZ0l- 1,929 4,260 107 204 | 1,789 | 3,578 247 384
. 2023/01/01
=FHEC 2023/01/02~
2024/01/01 247 384 723 1,205 42 63 927 1,158
2021/01/02~ 306 697 | 1,998 | 4,749 551 1,295 1,752 3,883
snzOlA 2022/01/01
T looS | 2022/01/02~
T-2Z2}0l- 1,752 3,883 | 2,091 | 4,137 | 2,050 | 3,625 1,793 2,806
e 2023/01/01
=2FHEc2) 2023/01/02~
2024/01/01 1,793 2,806 61 95 1,824 | 2,993 30 38
=203 | 2021/01/02~
2 omalol | 2022/01/01 2,867 6,808 384 947 | 2,978 | 7,501 273 632

44




H2K1ZHC3) | 2022/01/02~
2023/01/01 273 632 | 1,961 | 3,618 354 681 1,880 3,078
2023/01/02~
2024/07/01 1,880 3,078 | 1,931 | 3,285| 2,129 | 3,200 1,682 2,219
2021/01/02~ 15,974 | 41,254 | 3,786 | 10,385 | 4,530 | 12,365 | 15230 | 38,380
T looiS | 2022/01/02~
F.malol 15,230 | 38,380 | 1,073 | 2,186 | 1,396 | 2,830 | 14906 | 26,642
SAHIZHCA) 2023/01/01
- 2023/01/02~
2024/07/01 14,906 | 26,642 | 2,440 | 4,020 | 2,028 | 3,340 | 15318 | 22,107
2021/01/02~ 0 0 0 0 0 0 0 0
e 2022/01/01
e[S 2022/01/02~
QIAoL 0 0 0 0 0 0 0 0
U0 2023/01/01
K 2023/01/02-~ 0 0 0 0 0 0 0 0
2024/01/01
2021/01/02-~ 0 0 0 0 0 0 0 0
smnEL 2022/01/01
TI= e 2022/01/02~
QIAoL 0 0 0 0 0 0 0 0
5 2023/01/01
D)
2023/01/02-~ 0 0 0 0 0 0 0 0
2024/01/01
2021/01/02~ 7,091 | 16,873 | 7,589 | 19,562 | 5,719 | 14,211 8,961 | 20,851
snzO)A 2022/01/01
T 1 2022/01/02~
- 2023 8,961 | 20,851 | 1,879 | 3,594 | 1,243 | 2,321 9,597 | 15,870
2ato| /01/01
=2tlCe) 5023/01/02-
2024/01/01 9,597 | 15870 | 1,596 | 2,629 | 1424 | 2,180 9,770 | 13,072
2021/01/02~
snznEaL | 2022/01/01 44,283 | 103,244 | 7,141 | 17,574 | 9,972 | 24,157 | 41,452 | 94,112
Q@maoL [ 2022/01/02~
Foloiz 2023/01/01 41,452 | 94,112 | 2,937 | 5331 | 3,637 | 6,601 | 40752 | 65486
(C-P) 2023/01/02~
2024/01/01 40,752 | 65,486 | 2,595 | 3,881 | 6,004 | 8729 | 37,344 | 48354
2021/01/02~
snznEeL | 2022/07/01 12,271 | 23,661 | 7,891 | 16,175 | 7,570 | 15,187 | 12,591 | 23,753
2212+ 2022/01/02~
Jfolora 2023/01/01 12,591 | 23,753 | 1,939 | 3,008 | 2003| 3,125| 12,526 | 16,802
(C-Pe) 2023/01/02~
2024/01/01 12,526 | 16,802 | 1,393 | 1,777 | 2280| 2819 | 11,639 | 12,639
2021/01/02~ 9,705 | 22,895 | 2,689 | 6,770 | 2,843 | 7,048 9,551 | 21,988
N 2022/01/01
TrEIST 2022/01/02~
-Qualol 5 9,551 | 21,988 | 1,126 | 2,142 873 | 1,629 9,805 | 16,008
] 023/01/01
ERSS(CP) 2023/01/02~
2024/01/01 9,805 | 16,008 979 | 1,502 | 2,824 | 4,215 7,960 | 10,494
2021/01/02~
sazoEa | 2022/01/01 7,751 | 14,123 | 10,180 | 19,974 | 7,420 | 13,982 | 10,510 | 18,757
-222l- 2022/01/02~
Exioia 2023/01/01 10,510 | 18,757 | 2,853 | 4,249 | 2836| 4,135| 10527 | 13,373
(CPe) 2023/01/02~
2024/01/01 10,527 | 13,373 | 2,573 | 3,164 | 3,464 | 4,065 9,637 9,920
2021/01/02~ 39 61 251 408 24 39 266 416
N 2022/01/01
TrEIST 2022/01/02~
-Iaol- 266 416 | 1,611| 2230| 1,632 | 2,122 245 273
-~ 2023/01/01
= 2023/01/02~ 245 273 139 167 158 160 226 205
2024/01/01
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PO 22()5;2/?3{?51” 114 222 32 65 59 17 87 166
gﬁiﬁg 2;55;%{%; 87 166 20 32 5 8 102 137
9 2205;{%1/ 9021~ 102 137 9 12 6 7 105 114
anms 2;5;;%{)5; 58 58 719 623 231 192 489 388
%E@#m 2205223{%1/?021~ 489 388 997 596 285 186 | 1,200 678
©) 2205;{%1/ 9021~ 1,200 678 266 144 656 373 811 371
Aiil_nl e 2502212/?021/ )gf 0 0 281 233 86 70 195 154
%ngj ;H 2502223/%1/ ?021N 195 154 266 176 101 62 361 203
>-P) 2205234{%1/ %2; 361 203 306 167 116 59 551 251
¢$§_D| s 2205212/?021/ )091” 1 1 76 63 15 13 61 48
85 ggj_? 220553/%1/ 3021“ 61 48 103 67 39 25 125 70
(S-PEIR) 2205;4%1/ 5)021” 125 70 68 36 47 24 146 66
=) O[S HO] O3t MEAIES Zolol RO, 72T 2u 3US 2N 3 J[Z0=2 AL ASLC
3. WEEX7| e 284K
otafo] EXtMM2 o] FXtAIEIS| A MutE LiEtE # oj2fe| 28MatE BYsE A2 otdLct
£t O] +UER FEXHAERS el 7|Zto) M2 28 MMo =2 FEX(Xte| EXtA|Z|0f mat 2l &0

SELE = ooz HE 2 2QIso{ofF ThL|Ch.
7. eEA FAEMAEIIE) (EH21:%)
x2 14 2 24 X2 34 2 54 A8 ol
7| 2t 2023/01/02 ~ | 2022/01/02 ~ | 2021/01/02 ~ | 2019/01/02 ~ | 2014/01/02~
2024/01/01 2024/01/01 2024/01/01 2024/01/01 2024/01/01
AN x
;Eigz:; -19.25 -24.32 -17.63 1.33 3.51
g MR-
S310lAg) -18.96 -24.05 -17.33 1.69 3.88
S ME-
Izl -19.08 -24.16 -17.45 1.54 0.36
THRAHIE(A)
g0 E-
QIa}ol- -19.75 -24.80 -18.15 0.72 2.89
EHZQ
g0 E-
@I}l -19.63 -24.65 -17.98 0.92 2.58
HEHIZHC)
Frg0|E-
mz|lol- -19.42 -24.48 -17.80 1.14 3.52
HEHIZHEC)
Frg0|E-
IOl -19.25 -24.32 -17.63 1.33 5.48
HaXZH(C4)
ALAL
T%ng%j -19.08 -24.17 -17.46 1.53 3.82
S4z20] 8- -19.24 -24.31 -17.62 1.34 1.52
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Qmafor
SHRFHIS(Cq)

=R
QIPOL M)

4.64

0.21

=
QERRLIMCR)

3.76

=T
QTFoL
sizIiE(CP)

-19.25

-24.32

-17.63

1.33

3.35

P EOR-
Qmalol
IHeIS(C-P)

-19.42

-24.48

-17.80

1.13

3.31

RO
2ajol
S/ etRHCPe)

-18.96

-24.05

-17.33

1.69

0.75

FEnfE-
e2fRLIRIv
(P

-19.04

-24.13

-17.42

1.58

1.62

TR0
QIol-ZHCwW)

-18.66

-23.80

-17.05

2.04

-1.07

AANTS xl_
T T - T
2217+ IH(S)

-18.95

-24.05

-23.78

i =11 PSEE
22}l H-
WA= (S-P)

-18.89

-23.99

-23.96

FFR0ET-
2210l% -
E'IIO:I:L

-0

(S-P(E|H))

-18.88

-23.98

-23.96

H A2

-11.52

-15.66

-17.51

-3.91

-3.05

A O =
F9g W5y

18.89

20.20

21.56

21.56

20.01
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L s 2

=
olE

FO|MHE 7IF)

(EH2:%)

vilrd:

—

ZZ 1Ext
2023/01/02 ~
2024/01/01

X2 2E %}

2022/01/02 ~

2023/01/01

2 3E %}
2021/01/02 ~
2022/01/01

X2 44X}
2020/01/02 ~
2021/01/01

|2 sE%}
2019/01/02 ~
2020/01/01

PSS Ve

2z2tolA)

-19.25

-29.08

-2.42

43.18

33.52

- NER
22121(Ae)

-18.96

-28.82

-2.07

43.67

33.96

SR EA
QTFoL
SHSHIS(Ag)

-19.08

-28.92

-2.21

43.47

33.79

SE0ET-
Qmalol.
B3RO

-19.75

-29.53

-3.03

42.34

32.81

ESS e
QIFI0I-
)

-19.63

-29.36

-2.81

42.60

33.04

=0]31-
QIa}ol
HaHZH(C3)

-19.42

-29.22

-2.62

42.97

33.26

F=0|3-
QImafol.
HaHZHC)

-19.25

-29.08

-2.42

43.16

33.52

F=0]3-
2212l(Ce)

-19.08

-28.93

-2.21

43.46

33.77

=02
Qmz|ol-
FHFAHIE(Cg)

-19.24

-29.07

-2.41

43.20

33.53

SROR-
QmajoL oK)

-6.52

34.22

R0
QIO IHCP)

15.93

RO
Qmalol
EIEII(CP)

-19.25

-29.08

-2.42

43.18

33.52

FE0[T-
omajol JioIoiE
(C-P)

-19.42

-29.22

-2.62

42.90

33.26

0T
2212
E|X|AHF(CPe)

-18.96

-28.82

-2.06

43.67

33.96

$20/ET-
eajelfeloiz
(C-Pe)

-19.04

-28.90

-2.17

43.53

33.84

w0
e = @)

-18.66

-28.61

-1.71

4419

34.41

AAFSE
T I T
=217 IH(S)

-18.95

-28.82

-20.63

g0l
22}l H-
QI AZ(S-P)

-18.89

-28.76

-21.17

F+20HT-
2240l -
E'IIO:IZL

=0

(S-P(E[%])

-18.88

-28.76

-21.14

Bl K| 4

-11.52

-19.61

-21.08

23.16

18.49

Z) 1. H|ZX|Z= : MSCI China Index 90% + Call 22| 10%

% 0| EXHAIELS] Hl@A|4(HIX|OIR)E %)
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40
20
0
-20
-40
—_—FFC-P —E R CPe EFC-Pe FECwW
—F5S ——F RSP —TFES-PEIE) ——HuX[H
7| 7e Xk g BE (2024.01.01 7|FE
(CH| - BHEHRY, %)
S oA E b SR Ty XpAL
= A | oe das R | EHQ| T“O 2= 7|E} EH IR g
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