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HUAAN SECURITIES

M Btz
IR—

1. TARFINR: EEFRERSEDZIINRERE, RFETHR, TERXIHIB IR ERERES.
2. [FREMNEINGD: [FARHN TSRO BES R =R FIRES.

3. EHEFAHELE: EREFFHIMREREIESFISERNK, [FaIRXIH OIS,

4. BPATEX: EENSHMBEHSFERIAREZENER T, FEFERNARLURERSN, XA EERFE £/,




Ed

SRR

S ST .

HUAAN SECURITIES

1.1, iSRRG

HRIRAKERIERILL

=
=

Pl

~ FitEE 1171 10/25 10/18 10/11  10/4  9/27  9/20 9/13  9/6  8/30 823 816  8/9 82 7/26 719 712 /5  6/28 621  6/14 677 531 524 517 510 5/3 4/26 4/19  4/12
kR " 10/25 10/18 10/11 10/4  9/27 9/20 9/13  9/6 830 823  8/16  8/9 82 7/26 7719 1112 7/5 6/28 6/21 6/14 677 531 524 517 5/10 5/3 4/26 4/19 4/12  4/5
000300.SH MF300  -0.03% -0.99% 4.44% -1.81% -3.25% 13.33% 15.88% 0.90% -3.02% -1.41% 0.25% -0.44% 0.08% -2.56%  -0.44% -3.17%  2.04% 0.77% -0.67% -1.19% -0.87% -141% -056% -1.70% -1.07% 0.37% 1.72% 2.10% 0.41% 1.07% -2.58%
801880.51 SZE(EHF)  -195% 0.62% 7.06% -2.56% -4.57% 13.48% 10.73% 1.18%  -1.86% - 3.25% -2.44% -0.42% -5.21% 1.64% -247% -1.75% - 141% -1.67% 061% 157% -2.02% 0.18% -3.86% -2.58% 0.76% 2.72% 2.24% -0.44% -0.76%
801010.S| KRHHCE(E) -027%  228% 651%  -344%  -7.59% 14.89% 14.42%  -096% -3.92% -034% 0.87% 320% 007% 308% -412% | 265% -134% 003% -276% -259% -205% -296% -261% | 181%  193% [B{0%| 1.13% 210% -2.72% -6.05%
801030.5] HERLLT (/) -092% 151% 7.56% -236% -640% 1445% 1344% 021% -365% -108% | 3.84% | -311%  -334% -1.82% 209% -333% -257% 1.75% -0.89% -246% -2.53% -0.39% -447% -147% -230% -146% 402% 3.85% 194% -151% -1.90%
801040.S]  4REK(ER) | 1.77% | 609% 218% -006% -493% 1209% 1640% 047% -358% -1.69% 0.69% -393% -240% -240% 2.29% -3.34% -142% 089% | 193% -188% -1.90% -0.60% -412% -098% -220% 0.09% 1.14% |-036% -1.63% 2.32% -0.61%
801050.5I AaSEE) | 304% | 218% 489% -024% -624% 11.80% 1450% | 513% -204% | 466% | 0.65% -033% 055% -461% 3.38% 3.54% 173%  -091% | -244% -320% 024% -217% -0.17% | 417% 138% -2.56% -1.27% | 1.56%
801080.S| EBF(HJ) | -446% -1.14% 1082%  3.69% |1002%0 2001% 14.19% -098% -440% -179% | 344% -255% 1.10% | 664% 1.73% -407% -0.12% 161% -257% | 245%  412% -036% 024% -206% -1.50% -0.89% 4.88% 2.83% -2.20% -433%
801110.51 KFFESE(EF) -1.18% | 262% 543% -217% -221% B898% 1137% 493% -1.79% 1.26% 141% |1381% -030% -395% 601% -078% -132% 1.06% | 291% -255% -215% -073% -0.69% -1.59% | 385% -1.94% 304% 456% -0.96% 6%l -2.35%
801120.5I EEMREHETG) 072%  049%  526% |\ 5M40% -747% 1623% [26003% -191%  663%  -1.19% 1.71% -308% -224% |1290% | -142% -490% |60 -0.17% | -303% -306% -460% | -393% -276% -339% -168% -1.12% 1.72% 201% 273% -0.58% -566%
801130.S| fHHERIG(EJS) -249%  -094% 6.13% -125% -644% 1241% 1281% 031% -375% -035% 1.03% -346% -2.24% 001% 220% -290% -2.92% -036% -147% -271% -359% 0.18% -3.49% -081%  -3.27% 0.82% 059% 2.23% -091% -293% -0.53%
801140.5] BZTHIE(ERF) -216% 213% 887% -136% | -7.01% 1381% 1571% 043% -419% -089% 240% -435% -240% 001% 3.70% -321%  -333% 020% -150% -231% -359% 052% | -560% -4.02% 281% 3.69% 3.73% 160% -515% -3.83%
801150.5] EEZS4EMI(EJE) -0.62% | -137% 695% | -3.77% -600% 18.13% 13.76% | -1.86% -444% -106% 140% -457% -152% 040% 3.38% -364% 168% 3.03% -065% -312% -3571% -093% -1.85% -1.85% | -3.80% 261% 417% | 3.08% -2.36% -3.03%
801160.5I AFEI(FJ5) -0.36% 021% | 203% -251% -483% 871% 083% -4.14% -284% -223% -2.83% -0.12% -2.24% -092% -104% -077% | 299% | 098% -330% 051% [N226% 242N 225% 039% 203% 098% -125% -204%
801170.S| IBIEHI(EE) 067%  194%  337% -198% -656% 1045% 1238% 137% -413% -007% -1.03% -151% -145% -271% 2.12% -0.51% 005% -122% 055% -1.19% -0.68% -2.25% 081% -1.13% 007% 099% 3.22% 119% 1.23% -1.00%
801180.S| [EittF=(E8F)  0.00% - 472% | 271%  -831% 16.64%  22.05% -208% | 235%  181% -5.04% -233% |N2B7%0 258% -448%  1.82% @ 058%  -0.36% -% 061% -219% [58101%0 1.72% [673%) 4.38% 187% -5.22% | 713%)|
801200.5I FEATEEH) -073% 800% -242% -614% 1452% 17.02% 215% -294% 070%  338% -391% | -402% -051% 361% -2.58% 030% 158% | 215% -4.09% 0.06% -229% -2.79% -269% 030% 0.13% 4.37% 066% |-687% -411%
8012105 HAMRS(ES) -1.24%  402%  7.55% -0.19% [B66% 1739% 1694% 085%  -514% 086% 3.10% -3.71% 053% | 6.88% @ -305% -1.86% 2.12% -0.49% | -397% -397% 124% -491% -121% -301% -001% -001% 145% 1.11% -6.85% -0.74%
801230.S| A(EHF) | -374%  596% 1020% -1.44% -474% 1320% 1604% 099%  -1.48% -044% | 420% | -394% -3.13% -051% | 7.97% | -260% 068% 080% 218% -355% -405% 052% | 806% -439% -3.00% 030% 299% 288% -053% -9.91% -2.24%
801710.5] FEFHAENERT) -1.60% | 501% 578% 071% -615% 1472% 17.58% 101% -442% -160% 274% -486%  -410% -001% -023% -197% -028% 0.14% -074% -106% -1.19% -142% -393% -572% -211% 631% 453% 3.38% -043% -135% -410%
801720.51 ESREM(ERT) -037%  311%  538% -049% | -236% 1185% 14.86% 156% -3.13% | 397% -224% -3.15% -042% -214% 361% -115% -0.73% -1.57% -019% -0.68% 0.99% -027% -242% -3.08% -124% 3.12% 1.88% |0.70%)| -0.20% 157% -470%
801730.S| AR () -2.08% 324% -544% 2037% 14.72% [F266% | -254% 089% | 400% @ -356% -212% -307% -081% 050% 214% 185%  -323% -425% -296% -240% -482% -1.04% -0.53% -271% 254% 3.68% -120% -435% -3.67%
801740.5] ERFEI(H5) -403% 199% -248% 1646% 1288% -1.78% -323% -1.85% 1.05% -471% -321% -555% 613% | 305%  214% 1.61% -067% -039% -363% 1.25% -032% 005% -1.80% -249% 467% 1.20% |442% 210% -5.05%
801750.51  HEH(ETR) 1.44% 2199% 19.54% 235%  -2.36%  0.76% -290% -095% | 661%  277% -007% -1.29% 131% | 341% -352% -1.11% | 365% -350% -183% -2.70% -1.58% 537% 358% -4.89% -4.22%
801760.S|  {E(EA5) = -385% 006% 819%  1.95% 17.11% 1585% 009% -3.18% | 257% 390% -589% -048% -2.06% 355% -087% -0.87% -1.76% -121% -1.12% | -475% 2.89% -3.70% -2.95% | -3.06% -1.48% -198% 4.17% 142% -626% -3.88%
80177051 B=(HH)  -3.32% | 231% 874% 132% -199% 1578% 13.63% 1.13% -1.80% -033% 001% | 221% 065% -334% | 430% 3.03% 103% -133% 210% -2.20% -193% -0.18% 480% 3.60% 0.87% -1.28%
801780.SI  ${R{T(EAH)  098%  -225% 148% | -0.77% 1184% 145% -2.76% | -3.86% 147% | 098% -341% | 213% -133% 0.32% 007% -199% -1.00% -147% _ 045% 411% 135% | 0.10% -1.24% | 391% -055%
801790.5I IERLSRU(ERF) -073% 041%  461%  1.73% 1807% | 2296% 226% | 047% 250%  3.77% -075% 023% -419% 252% -030% | 277%  091% | -294% -334% 061% 0.69% -267% -229% -101% 223% 1.44% 4.26% [VA5%) 0.76% -5.70%
801890.5| WUMIRE () -229% 180% 7.71% -083% -511% 1555% 1294% 017% -315% -143% 260% -291% -1.15% -422% 381% -0.83% -207% 143% -233% -168% -2.26% 137% -3.80% -105% -238%  -222% 2.50% 2.36% 0.38% -1.16% -1.45%
801950.S]  JEA(ERA) | 135%  -053% 191% -3.26% -569% | 7.15% 14.18% 3.17%  -522% | 436% 233% -3.17% | 242% | -0.12% | -115% -4.00% -2.59% 073% | -3.86% -321% 072%  -0.06%  1.20% 1.82% 417% 006% -684% 283%
801960.5I FAMAM(ET) 098% -168% 291% -357% -376% 920%  9.19% 096% -429% | -491% | 235% -1.21% 133% -154% -001% -508% -230% -1.09%  266% 067% 035% -043% -312% 019% -030% -0.64% 073% -0.11% -0.89% 348% -0.90%
801970.5I  FMR(ER)  -2.38% 279% 881% 029% -382% 1428% 11.64% -070% -249% -0.79% -0.65% -511% 003% -219% 248% | 0.80% -190% 146% -048% -231% -169% 205% -535% 040% -257% -060% 167% 321% 214% -391% -2.81%
801980.S| ERIH(EHJF) -0.26% 267% 659% | -444%  -8.00% 2240% -1.77% -492% -1.72% | 3.92% -8.12% -380% 003% 291% -407% -2.14% | 4.30% 206% -351% -206% -2.68% -307% | -3.53% -243% 2.58% 237% | 3.33% -233% -3.98%
8017805  $R{T(HH)  098% | -225% |=122%) 148% | -0.77% 1184% 145% -276% | -386%  -522%  405%  3.10% | -1.47% | 098% -341% | 213% -133% 0.32% 007% -199% -1.00% -147% 045% 411% 1.35% | 0.10% -124%  391% -055%

BHEEIR. wind, ZEZAPEGIAAT




Bt %z / / &
1.1, RIRIFIEERR

1MA1H, &F¥&

R EF(EATA) —"AEE#B) —iFR300
SPR30088%, TRE-0.03%; SSEEFEE, TRE-1.95%; 2395 180,000
TFIZEIRE, Tk-1.11%; PEFIZEIEER, TBK-4.92%; : :
IEIEH, TBE-185%; INERSIRE, TB-5.53%; 18% | 160,000
BB N EAIEEL, TER-1.32% 13% 1 - 140,000
6% A% 2% 0% 8% © 120,000
IFIR300 -0.03% | 3% © 100,000
5 -1.95% | — 1 w i
S2E(ES) 95 POV - 50,000
SRR (E9) 1.11% : :
7% X - 60,000
BR%E(F73)4.92% ] r
-12% - - 40,000
IRETEBE () -1.85% ; :
-17% - - 20,000
BEFEZE LA (5 ) 1.32% 2% - -0
2023-11-01 2024-01-09 2024-03-25 2024-06-06 2024-08-14 2024-10-30

EBREEIR: wind, ZEZiIES AT BREREIR: wind, B HIR AT



KL iz /
HUAAMN SECURITIES

1.2, MRBKBKIERHRTOP10
R HIRTOP10

0% 5% 10% 15% 25%  -20%  -15%  -10% 5% 0%

>10% 5
ZgEE T 10.50% R | -19.46%

7~10%
e T 10.29% FIOMES | -18.29%

5~7%
Zifgty T 0.01% “ERATE -16.92%

£ 3"'5% 5
pxum T 0.00% I0IRHE 15.41%
gy T 0.00% YR -14.19% 0~3% v
saeiaty T o7 FERIR -12.30% -3~0% 69
pixms T s o BERAT 1131% -5~-3% 80
*sTivy [ 4.93% ERRHY -11.16% 5% 48
ReEREE T 4.73% TRES/R -10.95% 10~-7% =
- o, |=N _ %

choezy N 3.73% SR 10.75% 0% )

ZERERR: wind, ZEZIES R AT BREEIR: wind. HEZHEEGITAT BREEIR: wind. FEZHEEHITAT



[35] Rt / /

HUAAN SECURITIES

| 1.3, FRE%E HRIRFKEKIZEIR

11A1H, &=WaE,
LIS REAMSERENT, EEER
EHRENT, KRSF. DaERRAHQIE, kbR

#FitxE 11 10/25 10/18  10/11 10/4 9/27 9/20 9/13 9/6 8/30 8/23 8/16 8/9 8/2 7/26 7/19 712 7/5 6/28 6/21 6/14 6/7 5/31 5/24 5/17 5/10 5/3 4/26 4/19 4/12
= 11/1 ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~
AR 5/31 5/24 5/17 5/10 5/3 4/26 4/19 4/12 4/5

-4.13% -3.75%
-5.27%

-0.87% -0.69% -448% -591% 034% -230% 6.06% 3.65% -1.23% -1.14% 057% 1.13% -0.84% -0.78% -146% -034% -1.68% -1.85% -1.04% -0.26% -2.15%

1.73% - 0.41% - -3.16% -7.55% 2.45%

-1.29% -181% 0.00% 221% -236% -6.86% 1.03%

-7.16% 0.80%  3.28% - 3.92%

-0.58% 1.30% 1.88% -5.15%

10/25 10/18  10/11 10/4 9/27 9/20 9/13 9/6 8/30 8/23 8/16 8/9 8/2 7/26 7/19 7/12 7/5 6/28 6/21 6/14

002594.SZ LkiAF#E -0.98% -4.40% 6.47% -4.94% -2.36% 13.98% 11.21% -0.35% 0.85% 7.13% 3.70% 3.82% -5.15% -5.08% -2.48% 4.35% 7.35% -2.99% -0.50% -0.92% 270% -1.34% 1.17%

601633.SH KIfiSE -0.11% -4.18% 5.26% - -4.65% 15.69% 15.22%- -0.60% 4.30% @ 4.56% 0.85% 0.18% -4.79% -2.84% -7.96% 0.42% 9.75% -5.61% -0.24% 4.97% -0.76% -1.47% 3.26% -1.00%

1471% 1.63% -4.94% -

1238% 1.78% -2.75% 255% 1.85% -8.96% 030% -7.39% - -4.12% 1.38% 11.56% 3.24% -3.24%

600104.SH LiS&ER 016% -2.20% 4.30% -582% -6.56%

000625.SZ KZESE - 0.07%  567% -3.00%

601238.SH [ iSE&ER -1.25% -425% 6.77% -2.86%

464%  2.65% -1.55%

13.13% 1.38% -285% 137% 123% -277% -196% -732% 243% 038% 231% 262% -3.10% -421% -0.94%

2.85%

-7.02%

601127.SH EHHF -237% 1686% 7.09% 227% 1.97% 13.18% 7.89% 1.10% -401% 521% -0.56% 464% -421% 15.34% 0.10% = 0.77% 4.00% -1.05%

-1.75% 193% -1.64% | 5.24%
038% -469% 6.17% -1.13% -

129%  2.06% 026% -0.26% -249% -4.53%

-213%  22.65% 453%  9.88% -8.59% 753%  2.09%

600733.SH JLiSEEAR -595% 1.04% 6.22% 2.18% -7.93% 1463% 11.21% -8.40% -16.28% 14.57%

600418.SH ;TifE5iS%E - 8.58% 11.69%
000550.SZ (THiSE -440%

2.78%

-5.60% 10.26%

-0.57% -7.02% 2.77% 14.04% -264% 894% 279% -5.34% -3.65% -3.70% -126% 4.14% -237% 0.25%

2.26% 14.33% 5.12% 1635% -3.58% -4.32% -4.12%  0.08% -224%  1.03% 227% 746% -1.80%

-0.72%  -5.94% -1.25% -1.52% @ 2.18% 1.28% -495% -1.56%

-2.11%
0.52% -4.00% -2.50% -347% -791%

14.15% -8.13% -0.67% 3.15% 3.61%

601777.SH HMAFEHE -2.12%

000572.SZ B5iS%E - 16.97% -2.02% -943% 12.08% 11.69% 098% -322% 4.62% 098% -547% -273% -20.00% 7.50%
000980.SZ RFSE -741% 4.17% 21.79% -3.66% | -9.60% - -0.68% - 8.05% -420% -0.71%  -1.40% 1.42%

RN wind. LS

-4.08% -0.95% 223% -7.16% -1.42% 1.09%

-1.89%




[35] Rt / / &

HUAAN SECURITIES

|1.4. FEIE RIS EIR

11A1H, &=WaE,
BAERALERE, 105BAHHERIFS

FitXIE 1n 10/25 10/18  10/11 10/4 9/27 9/20 9/13 9/6 8/30 8/23 8/16 8/9 8/2 7/26 7/19 7/12 7/5 6/28 6/21 6/14 6/7 5/31 5/24 5/17 5/10 5/3 4/26 4/19 4/12

Uk - - - - ~ - - - ~ - - - - - - - - - - - - - - - - - - - - -
10/18 10/4 9/27 9/20 9/13 8/30 8/23 8/9 8/2 7/26 6/28 6/21 6/14 6/7 5/31 5/17 5/10 4/19 4/12

6.55%

-4.84% 7.19%

-1.37%

-3.12%

-2.82%

-9.38%

8.27% 0.09% 2.86%

14.03% 13.05%

000957.SZ HBRE -487% 427% 484% -1.63% -1026% 1433% 12.06% 0.22% -6.77% 473% -1.90% -13.57% -242% -12.79% 19.96% 2.19% -463% 3.62%

000868.SZ FENFEE -694% 0.58% 647% - -9.18% 13.20% 10.02% -

600609.SH £FiSE 3.04% -317% -5.09% 10.51% 8.74% 213% -2.08% 3.56% 4.12% -884% -181% -12.18% 13.06% 0.80% 222% 9.58%

3.78%

600066.SH FEBEEHF 2.67%

9.42% 4.59% 2.89%

600686.SH &1iS%E -3.42% 15.18% -2.00% 3.51% -6.60% 4.38% 1.81% -6.67%

3.07%

4.75%

-023% 7.26% -1.79% -1299% 0.84% - 16.53% 4.79%  1823% 890%

2.27% -2.11%

-2.47%

-6.14%

-298% 033% 251% -1.09% 213% -0.11%

-0.67% - 3.74%  3.38%

1.15% -1.09% 0.00% -0.73%

-1.22% -0.36%

000800.SZ —;Sfi#hY 4.06% -425% -636% 9.70% 132% 000% 0.78% -215% 038% -803% 493% 259% 0.00% 6.68% -0.26% -0.73% -0.60%

000951.SZ FREE]] -280% 3.03% 339% -336% -7.48% 1021% 12.35% -2.78% 029% 0.07% @ -1.64% 1.84% 1081% 5.65% 0.07% 269% -2.04% -0.88%

212%  -1.21% -3.14%

600166.SH {EHEISE -372% 237% 576% -273% -879% 11.89% 9.96% -043% -1.72% 2.62% 043% -569% 722% 9.76% 298% 487% 133% -3.02% -4.58%

600006.SH ZERBRR -441% -

301039.SZ HREEFEH -295% -237%

-2.06% -13.63% 10.58% 3.78% -234% 9.90% 1.11% -420% 294% 155% -521% -1.06% 1.50%

-8.58% - 0.35% -1.52% 4.73%

-15.15% 8.24% 2133% 566% 5.59%

-7.65%

11.32%

6.08% 0.70%  -4.52%

-10.07% 13.34%

-3.76%

-1.41%

-2.02%  1.42%

5.52% -7.98% 9.68% -2.96% -0.48% -5.60%

-6.33% -2.19% -1.62% = 4.08% -336% -0.64% -412% -1.12% 401% 275% 541% 087%  1.09%

-9.93% -2.24%

600817.SH Fi@ET -468% -2.74%

603686.SH EED - 1.51%

RN wind. LS

-12.45%

-1.61% 0.34%

4.51% -3.82% -10.17% 11.01% 6.23% 394% 11.76% 1.32%  -130% -0.86% 1.77% -3.66%  -0.12% -3.86% -1.78% 1.14% 244% 2.60% - -0.44%




| ¥ %ie4- y o Emas /

HUAAN SECURITIES

2. EEnG

EE3d: 2024410 HF=4H1RIB
RIBHEERE FjthiRtE

0 2021 2022 2023 2024 o 2001 oo . Soos
500000 SRS 25,000 XSS (Gwh)
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