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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 £/,




B F e
1 HUAAN SECURITIES

1.1, iSRRG

SRR

= =3

=] =

HRIRAKERIERILL

~ FitEE 11/4  10/28 10/21 10/14 10/7  9/30  9/23  9/16  9/9 9/2 8/26 819 812 85 7/29 7/22 1115 /8 71 6/24 617 610  6/3  5/27 5/20 5/13 5/6 4/29 4/22  4/15

kR 10/28  10/21  10/14 10/7 9/30  9/23 916  9/9 92 826 819 812 85 729 7/22 115  1/8 71 624 617 610  6/3 5721 5720 5/13 5/6 4/20 4/22 4/15 4/8

000300.SH  FiZE300 141%  -0.29% 099% 124% -1.41% 848% 2552% 1.69% -2.23% -3.87% -1.87% -0.64% 0.76% -1.73% -194% -419% 1.22% 132% -1.73% -0.50% -1.83% -1.06% -0.16% -0.35% -1.15% 0.67% 1.67% 205% 2.32% 1.58% -0.52%
801880.S1 SZE(FRA) - 3.18% 4.80% 1.71% -2.86% 8.89% 20.95% 2.10% -1.44% - 0.53% -1.98% -0.39% -4.09% -3.79% -2.35% -1.96% - -3.62% -171% -2.20% 217% -2.36% | 1.54% -3.39% -1.59% -0.09% 1.86% 3.67% -0.90% -1.24%
8010105 RIHCAGHE) 091%  219%  664%  194% | 584% 9.09% 2578% | ~109%  -290% -162% 050% -609% -303% -0.48% 233% -567%  269% -020% -055% -049% -564% | -389% -220% -297% 0.78% 3.69% 202% 307% 1.60%  -7.04%
801030.SI ERHLTI(H) 157% 061% 639%  1.82% -469% 9.13% 2477% 128% -207% -3.14% | 253%  -1.50% -221% -145% -1.61% -420% -331% -0.04% -306% -048% -422% -162% -3.79% -259% -288% -0.02% 275% | 632% | 3.67% -2.14% -3.10%
801040.5I  $Mek(H5) |059% | 404% 546% -0.16% -316% 9.11% 2800% 1.25% -264% -406% -0.69% -208% -191% -241% -0.19% -214% -160% 008% | 101% 011% -494% | -386% -368% -288% -255% 073% 0.87% 088% -159% 082% -061%
801050.5 BE&E(ER) 056% 221% 3.19% 453% -324% 7.58% 2147% 504% -1.36% | -7.02% | -127% 100% 190% -297% -1.44% | -7.04% 1.79% 139% -324% -367% -260% -182% -208% 278% 276% |-030% -240% -471% 069%
801080.SI EBF(HJ)  215% -0.08% 249% | 1256% WWA05% 1294%  2891%  -054% -229% -587% 044% -277% 0.10% | -450% |459% -5.70% -341% | -3.10% -046% [WAOTRN -1.42% 0.46% -1.82% 357% | 834% -2.88% -4.64%
8011105 RFESE(EHT) 112% [S180% 3.17% 057% 037% 7.44% 1866% 546% -056% -3.12% -122% [NB3%N 045% -227% -128% -091% -245% 032% -351% -246% -331% -1.07% -039% -036% -1.78% |[F3186% 4.44% [I7.00%) 0.53% W5101% -0.43%
801120.S| EFREHETE) 133%  094%  4.02% 701% 831% | 3653% 0.34% -481% -175% -348% -2.32% -0.40% 156%  1.00% -3.82% -2.33% -4.98% | -3.42% -270% -2.57% -2.71% -0.05% 000% 3.56% 4.65% 237% -3.40%
801130.SI FHERME(ERS) 1.18% | -130% 600% 095% -521% 832% 2281% 135% -198% -200% 070% -173% -079% 028% -0.05% -292%  -282% -171% -340% -131% -6.17% -2.73% -425% -197% -270% 117% 0.88% 3.70% 030% -540% -3.66%
8011405| BTHIE(RS) 095%  031% 1002% 229% -501% 871% 2662% 282% -207% -315% 125% -231% -1.98% 026% 109% -309% | -3.52% -225% -408% -057% | -672% -1.98% | -576% -463% |6W43%1| 169% 212% | 542% 4.99% -481% -6.89%
801150.5I EZ4EMI(ER) 137% 463% 200% -A78% 11.15% 28.14% 255% -195% 006% -539% -1.05% 092% 261% -526% 192% -1.33% -271% | -2.78% -490% -0.76% -2.01% -195% -3.18%  -202% 186% | 544% 656% -0.90% -3.16%
801160.5I AF=l(EEF) 022%  053%  1.95%  -1.60% -3.86%  6.68% 170%  -3.36% -3.49% -096% -181% 076% -1.86%  -336% -0.12% -0.69% -0.02% 076% « 291% 037% 3.46% 2.14% -0.66% -1.82%-
801170.SI ZN@IEEI(EEH) 121%  276% 325% 042% -500% 7.09% 19.64% 212% -355% -2.25% -137% -127% 011% -273% 125% -050% 067% -119% -210% 0.08% 071% 044% 212% 416% 1.14% 043% 085% -0.02%
801180.SI [EbF=(FA) = -0.04% - 654%  336% -478% 9.24%  3124% [NGO0%N -050% -280% -0.22% -2.58% |IA29%N -0.03% 020% -399% -1.25% -048% -219% -027% 327%  -2.15% 3.05% 5.04% [19178%) -3.52% | -8.10%|
801200.5| FERTLE(HF) 1.26% 985% 1.11% -522% 9.16% 27.27% 209% -209% | -117% 136% -215% -159% -176% 1.86% -241% -053% -0.84% -058% -255% -7.719% -2.92% -247% -295% -307% 066% -132% 3.74% 520% -6.64% -6.57%
801210.5I #2fRS(E) 031%  297% 7.40% B841% 624% 11.53% 3078% 218% -3.71%  -070% 1.03% -275% -241% -1.65% |620% " -3.16% -182% -128% -234% -214% -7.86% -0.79% | -565% -217% -351% 1.61% -1.58% 1.16% 535% -522% -3.70%
801230SI A(HA)  037%  295% |1391%) 188% -211% 886% 2670% 204% -076%  -1.20% [N360%N -1.93% -209% -171% | 501% 000% -0.50% -1.29% -124% -083% | 7.80% -299% | -741% |"6162% -432% 045% 225% 297% 2.74% |-11.13% -7.11%
8017105 EESAMEHERTS) 041%  268%  7.80%  3.10% -235% 873% 2891% 243% -286% -472% -150% -2.82% | 6% | -027% -218% -293% -1.69% -1.08% -176% -032% -441% -326% -265% | -5.70% -483% 473% 383% 466% 351% 072% -411%
801720.5| FEFAZEIG(ERJG) 063%  204%  509%  552% | 1.28%  879% 2504% 225% -207%  -5.98% -132%  -027% -257% 1.65%  006% -0.81% -1.88% -3.74% -043% | -1.80% -2.03% -238% -291% -252% 2.62% 2.16% | 0.22% 034% 143% -3.04%
801730, EBIGf(EE) 195%  -093% 933% 392% -327% | 11.84% 29.86% | -0.74% -0.83% -1.62% 244% -119% -142% -195% | -3.58% -2.00% -5.06% -466% 063% -396% -038% -077% -154% 195% 4.06% 505% -278% -2.92%
80174051 ERFEL(EF) 263% -084% 591% 211%  1091% 2670%  -042% -172% -343% -206% -391% -2.42% -0.97% 062% -514% 094% -1.71% | 167% -342% -0.02% 3.19%  068% 4.21% -3.69%
801750.5] itEWL(ERR) = 262%  162%  1.90% 3333% 487% -052% -329% -019% -2.78% 0.67% 173%  -151% 364% | -5.28% 296% -489% -076% -353% 081% |-489% 256% -425% -5.59%
801760.5]  {Ef(EA/)  167% | -1.15% 9.01% 10.85% -576% 11.18% 2891% 142% -220%  -151% 159% -456% 247% -130% 145% -1.50% -0.13%  -353% -375% -0.14% | -8.38%  077% -475% -2.44% -344% -035% -3.74% 2.60% 641% -559% -552%
80177051  EE(EH)  175% 340%  7.16%  0.89% 11.39% 2587% 0.95% 332% | -302% -248% | 285%  -4.68% 220% | -320% 156% -1.65% -057% 246% 049% -1.56% 1.54%  -363% 062% 664% -2.70% -139%
8017805 $RfT(FF)  082%  -0.86% 135% | 255% 1624% | 340% -294% -3.46% | -530% 1299% | 460% | -1.23% -030% -187% -334% -1.19% -155% 050% 248% 202% 1.48% -008% | 3.71% 1.28%
801790.5I IERLSEu(ER) | 307% | 325% -007% 124%  069% 1039% 3578% 197% -0.76% | -095% 0.10% -052% 161% -248% 1.88% -1.61% -310% -206% 1.00% -254% -1.50% -247% 157% 146% 1.10% 7.05% 3.25% -3.77%
801890.S| WUMIRE () 276%  272% 536% 521% -227% 1052% 2548% 1.80% -137% -387% 074% -210% -0.10% -3.09% -0.96% -2.48% -120% -448% 042% -431% -146% -2.30%  -1.30% 144% 3.41% 228% -2.18% -1.94%
801950.S] JEA(EA/)  024%  -035% 211% -135% -399% | 6.08% 20.29% 539% -3.08% - 298%  -334% 187% 123% -308% -455% 169% 025% -446% -208% -0.19% | 211% A28 1.17% 315% 1.28% |S7.00%| -136% [2i%)
801960.5I GHAM(EE) 046% | -145% 2.18%  -1.88% -3.08% 7.42%  17.26% 205% -3.73% 192% -043% 1.25% -042% -3.02% -341% -0.18% | -021% | 246% NEOZERN -209% -249% -112% 018% 067% 0.19% | 004% -442% -0.78% 048%
801970.5I FMR(ERS)  052%  075% 870% 551% 007% 995% 2386% -002% -094% -213% -081% -394% 088% 002% -0.87% | 1.00% -1.76% -005% -244% -095% -432% -0.66%  -518% -178% -221% -008% 1.52% 424% 3.83% -382% -568%
801980.SI EAPHE(EEH) 031%  132% 472% 041% 0.56% -270% -493% 1.10% 365% 008% 103% -532% -303% 139% | 564% | -150% -410% -2.70% -2.76% -2.66% -327% -0.44% 1.15% | 6.01% 7.45% 003% -4.12%
801780.5I  $R{T(HJ5)  082%  -0.86% |2d9% 1.35%  255% 16.24% 3.40% -294% -3.46% 1.23% -030% -187% -120% 173% 034% |1324% WS006%N -334% -119% -155% 050% 248% 202% 1.48% -0.08% 3.71% 1.28%

BHEEIR. wind, ZEZAPEGIAAT
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HUAAN SECURITIES
maE1EE
I 1.1, fRrIRT7 IS
RRFEIN —FRSETIET KRB ES
11848, &ZFEWE
e N —SHERTE)  —EER)  —— PR30
FR3005%, ERK1.41%,; S%EHEE, EiK3.63%; 239 - ' 180.000
SFEIREL, LAK6.10%; PREIRE, E32.79%; ] ;
STIER, FRK2.65%; YSEIRSISE, HEK0.95%; 18% - - 160,000
EEFEE R HAhigEl, L3K1.99% 13% - ‘ - 140,000
0% >% 10% 8% - 120,000
N N o) ] ( L
FR300 W 1.41% 356 ] | //'\ 100,000
SIE(RT) . 3.63% WA : : : : A : ' :
2% - \'\ - 80,000
SFH2E (F ) 6.10% : i / :
7% - i ] © 60,000
BAZEERR) 2.79% 1 | ;
“12% - © 40,000
RETE (B TT) 2.65% ; NJ :
SIS () 0 0.95% 7% w | H” -~ 20,000
EEFEZE R ELAB(E. . 1.99% -22% - -0
2023-11-06 2024-01-12 2024-03-28 2024-06-12 2024-08-19 2024-11-04

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

1.2, MRBKBKIERHRTOP10

0%  10%  20%  30%  40% 2% -10%  -8% 6% 4% -2% 0%
>10% 31
L 29.98% BRISHR -10.01%
7~10% 23
zyRe T 2008 AR | -9.27%
5~7% 45
Erpii: T 20.93% EEME 15.89%
3~5% 73
wery TN 2201% SERS -5.75%
temy TN s.13% FEE, 431% 0~3% %8
papERk T 15.46% SHEN -3.46% -3~0% e
peaT [ 1434% HIRIRTE -2.84% -5~-3%
peazmiy N 14.26% k&R -2.58% 7-5%
sy I 14.04% KT 251% 0-7%
SEEh A % BB - %
gy T 13.50% BRAR 1.99% 0%

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

1.3, FAEE RIRKEISEIR

11R4H, &=WaE,
EIIEEITHERENIIEER, EOHNS
HsETRE bk AP HOIS, LInEe A SRR 05 A

FRAENER AP EERiA RS, ERBESEFINSEITHBLAELRINF/RIAT5RobotaxiZEA

- FitXE 11/4 10/28 10/21  10/14 10/7 9/30 9/23 9/16 9/9 9/2 8/26 8/19 8/12 8/5 7/29 7/22 7/15 7/8 7, 6/24 6/17 6/10 6/3 5/27 5/20 5/13 5/6 4/29 4/22 4/15

iR " 1 0;28 1 0;21 1 071 4 1 6/ 7 9;.":0 9;23 9;] 6 9;9 9;2 8;26 8;] 9 8;] 2 8;5 7/~29 7;22 7;1 5 7;8 771 6;24 6;1 7 6;] 0 6;3 5/;7 5/;0 5;] 3 5;6 4/E9 4/;2 4;1 5 4;8
002594.SZ LkdF#  5.74% | -0.38% 1.60% 2.13% -0.10% 8.21% 20.00% 1.35% 0.22% 1.64% -1.87% -821% -450% 1.14% 8.13% -2.10% -1.54% -1.23% 3.16% 5.35% -0.97% 2.62%
601633.SH KIgiSFE 3.10% 1.07% - -4.09% 10.02% 25.82% 4.19% -0.60% -0.86% -1.74% 0.13% 1.30% -2.97% -6.95% - -0.99% 10.62% -5.65% -2.69% 2.67% 2.70% -3.70% -0.19% -4.24% 5.38% -0.11% -0.27% 2.29% -3.85% -
600104.SH EiSEEH  2.17% 259% | -534% -6.84% 7.81% 2336% 294% -594% - -6.38% -1.53% -289% -557% 0.62% -1.82% 500% 4.48% -3.46% -135% -210% 149% 028% 148% -0.96% -1.30% -1.75% -2.63% 0.33% 047% -091%
000625.SZ KZSE 6.00% 3.32% 9.25% 24.00% 3.00% -3.32% -207% -2.42% - -1.14%  -5.25% - -247% 376% 12.05% 1.41% -293% -0.74% 503% -348% | -411% 1.81% - -1.63% - -393% -7.08% 2.11%
601238.SH [iSER 3.68% 469% -218% -6.68% 20.30% 294% -3.12% -095% -149% -120% -145% -563% -325% 151% 1.66% 454% -659% -441% -499% -1.49% - 379% -173% -1.03% -137% 1.96% 265% -296% -1.72%
601127.SH ZFH 1283% -197% 2.85% 10.00% 19.68% - -2.56% -0.44% 142%  353% -433% -5.03%  -735% 847% 719% -254% 759% -1.79% 461% -633% -3.52% -0.08% - 0.17%
600733.SH JtiSER 11.07% 6.54% -0.81% -7.43% 9.95% 2492% -107% -733% 0.89% -530% -550% 0.66% -1.19% 9.65% -229% -3.12% 0.14% -9.21%
600418.SH TiHiSE 3.99% 10.00% -1.02% -1.46% -0.39% -7.14%  0.56% 10.89% | 11.43% -0.54% 0.82% & 6.81% -4.35% 1.19% -4.66% -410% 231% -456% -1.98%
000550.SZ T#&iS%F 4.15% -5.04% 1.11% 10.01% -7.29% -423%  -1.77% 234% -171.52% -3.56% @ 15.75% -6.08% 15.10% -6.49% -0.75% -142% -518% 1.21% -0.72% = 1.87% @ 0.82% _Ti
601777.SH JmARHS: 15.46% -1.02% -2.05% -3.75% -4.07% -8.07% -895% 6.51% 3.10% 0.00% -7.47% -338% 030% 031% 3.16% 489% -3.80% -5.92%
000572.SZ BBSEFE 7.69% 17.70% 0.60% = -863% 7.85% 20.45% 233% -505% -097% -225% -343% -093% -17.83% -8.90% -0.62% -6.63% -231%

000980.SZ RFESE 13.76%

o oo son 10006 [SAGR| same [H08SH ocen | 5730 asww| oo

-15.76% 0.00% -1.42% -140% -2.13% 0.00%  5.13% -1.50%

5.05% -8.49%

BRI wind, EZHFEHIAT
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HUAAN SECURITIES

|1.4. FEIE RIS EIR

11R4H, &=WaE,
RAFRELREE, EAMSER, SNSRESRRES LK

FHitXE 11/4 10/28 10/21  10/14 10/7 9/30 9/23 9/16 9/9 9/2 8/26 8/19 8/12 8/5 7/29 7/22 7/15 7/8 71 6/24 6/17 6/10 6/3 5/27 5/20 5/13 5/6 4/29 4/22 4/15

kR s - - - - - - ~ ~ ~ ~ - - ~ ~ ~ ~ ~ ~ ~ - - - - - - - - ~ - -
10/28 10/21 10/7 9/23 9/16 9/9 9/2 8/26 8/19 8/12 8/5 7/22 7/15 7/1 6/24 6/17 6/10 6/3 5/27 5/20 5/13 5/6 4/29 4/22 4/15

600066.SH F@EHZE 0.85% -3.72% -4.88% -1.24% - 0.36% 4.44% 3.85%
-1.77% -1.05% 0.00% -0.40% -4.75% -0.61%
-297% -6.08% -4.41%

-1.35%  229% -137% 1.13%
542% -6.26%

-127%  1.93% -6.99% -421% 297% -147% 623% -370% -025% -2.62% -251% -083% -153% -273% -1.66% 033% 066% -044% -0.56% 1.00%

-0.78% -2.02% -225% -0.67% 1.10% -2.64% - -0.74% | 6.34%
-0.81% —1.62%- -1.54%  -1.90% -1.10% -146% -1.48% -1.10%

-5.48% -6.18% 0.14% -0.28% 1.88% -1.51%

4.77% 1.20% -0.47% -2.45%

-1.17% 2.35% | -2.86%

-2.35%

600686.SH &iS%E 0.92% 14.19% 8.83% 23.76% 0.09% -1.58% -1.96% 5.91%

000957.SZ FERE - 817% 587% 273% -754% 8.69% 2274% 261% -746% -194% -3.69% -10.57% -12.46% -134% 17.24% -138% 525% -3.42% -2.20%

- -3471 %

133% -0.26%

000868.SZ HENELE 268% 529% 537%  505% -535% 828% 21.06% -417%  -208% -1436% 3.98% 1521% | 1827% 6.25%

000800.SZ —iSf#MY 1.78% -1.72% 3.62%  -3.46% -4.53%

-2.49%

-3.50% -243% 6.86% 18.02% -449% -131% -811% 422% 435% 0.00% 8.16% -1.13% -6.46% -2.42% -2.59%

0.53%

-1.55% -3.10%

19.53% -285% -3.97% -693% -4.63% 3.20% -234% 6.75% -0.71% 4.08% -4.01%

000951.5Z FEES - 265% 379% -1.00% -4.66%

600166.SH {EBHEISE 3.09% 3.89% 6.43% -1.20% -7.69% 748% 19.21% 0.44% -298% -043% -1.29% -4.17% -1348% -5.19% 10.74% 7.59% 3.07% -7.05%

-2.56% -2.45%

-3.66% -1.99%

-383% 21.32% 13.53% 224% -427% -024% -473% -146% -4.70%

600006.SH FRIBRZ 3.97% -136% 5.12% 2.84% -851% 863% 21.76% 4.04% -468%  -531% -637% -6.75% -221% -10.51% -1.26% 12.59% -1.17% 7.08%

-5.49% -1.64% -0.10% 0.82% -0.78%

o Ko 2omx 1

603686.SH EES 205% 148% 384% 035% | -1.80% 8.13% 21.39% 041% -3.57% -320% -6.18% -1259% 1.85% -10.72% 155% 9.07% 526% 9.38% -2.10% - -5.08% -220% -3.66% -130% -3.40% -0.79% 034% 3.57%

0.98%

22.66% -448% 473% -0.46% 5.82%

301039.5Z FHEEZER 3.24% -1.16% 1.08% -0.78% -7.62% 274%  -2.73%

-043% -851%

600817.SH FiBET 1.82% - 6.73% -037% -6.46%

RN wind. LS
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HUAAN SECURITIES

JAY - -
2. EENG
KZi5%:2024F 103755 1RE
REfHEEIRE FheCiRsER

O 2021 2022 2023 2024 eeniQerees 2021 2022 2023 2024
300,000 = FEERs 50%
250,000 O 250,832 40%
2
200,000 J (SR SE oO-ng o0  EENShh 30%
150,000 : o
& +17.7% 20%
100080 =R
&=jal s
50,000 10%
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