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1. AEEmBHRIEESRE

%1.1: 20264 2H27H-20264%3A6H BLEREHREINTIHEE

g EE AEYE EARE BBSE HBRE FXARXEFFARME

&% NHCI 3001.70 2820.27 181.44 6.43%  3001.70 2820.27

RERBEE NHPMI 2257.32 2313.71 2425.33  2257.32

Tl @@ IEEINHII 4005.41 3694.04 4005.41  3694.04
S BIEHNHMI 7179.37 7225.54 7246.75  7110.81
BEILIEHINHECI 1851.23 1603.56 1851.23  1603.56

BEE£EIES NHNFI 2065.22 2113.26 2118.41  2049.58

EBIEH NHFI 2523.19 2474.36 48.83 1.97%  2523.19  2474.36
R 7= RIS HINHAI 1092.03 1072.23 19.79 1.85%  1092.03 1072.23
EREEEHNHCIMI - 1356.57 1231.08  125.50 10.19%  1356.57 1231.08
BE TR TEEINHE 1320.61 1058.20 _ 1320.61  1058.20
Al TIEHNHPCI 1083.83 932.74 151.09  16.20% 1083.83  932.74
SR #4k THEEINHCCI 1075.31 934.97 140.34  15.01% 1075.31  934.97
2R RHEHNHFMI 1055.82 1024.86  30.97 3.02%  1055.82  1024.86
EHEHNHBMI 700.18 681.63 18.55 2.72%  700.18  681.49
B M AHFEHINHOOI  1292.04 1250.00  42.03 3.36%  1292.04  1250.00
ZFIEMISHMINHAECI  976.55 959.21 17.34 1.81%  985.01 959.21
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#1.2: BERMIBLRSEFHIE

RS EEFmEHTL oE wWE(LA) T HEfiz

REERY/SEEH  0.752 0.820 -0.068 0.986

T @RIBEH/EE5EE  1.334 1.310 0.025 0.029
SBIEH/ T I RiEH 1.792 1.956 -0.164  0.864

s sedbiSB/IT L GAiEH  0.462 0.434 0.028 0.062
EastBEH/ITLREY 0.516 0.572 -0.056 0.943
BaigH/ Tl i 0.630 0.670 -0.040 0.000
KEmMBE/EZAIEH  0.364 0.380 -0.016 0.000
H&/88 1.734 1.650 0.084 0.025
F/ERaEBIEY 4.028 4.057 -0.028 0.906
BEREERH 0.654 0.617 0.037 0.460

£ BIEaEBEY 0.479 0.477 0.002 0.060
REAEBEY 0.865 0.872 -0.008 0.024
mEaEREIEY 1.598 1.798 -0.199 0.919
WEBEERIEH 0.532 0.521 0.010 0.012
HEEEEEH 0.151 0.143 0.008 0.227

/B 0.588 0.582 0.006 0.737

@m e Ba/BaigH 0.410 0.415 -0.005 0.020
HmE/EEIEE 0.902 0.915 -0.014  0.200
B/ ERIEH 2.869 2.844 0.025  0.940
BRB/EZE 1.863 1.842 0.021 0.720

RR G/ B 3.057 3.076 -0.019  0.898

T PTA/E 0.502 0.569 -0.067 0.069
&/ R 0.373 0.439 -0.066 0.092

#A i/ [ i 1.325 1.295 0.030 0.942

R IER 2.461 2.433 0.028 0.892

/AR 1.153 1.184 -0.031  0.149

= ii/3EHh 1.156 1.190 -0.034  0.752

K 3 M/ 454 0.997 0.995 0.002  0.138
SWm/EH 2.869 3.330 -0.461 0.912

SEH/3EH 0.877 0.848 0.029 0.919

EXRGEH 1.432 1.436 -0.004 0.778

#&iF: LIRFrEmMAERATEEERMEREE, HHERRERMERLEE LRHERBRNNE
M, TERFELTLERGERERSBHRHFAE, BirRimo5k iz b BB = E R
AR, ML 1RIERRAIZ L EMEREH LR, mERMAHAE (MBS ) ATF018KF0.9,
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*®1.3: AEERGEATHEE

AEERKH 6 1~ mf
BEEEIEH
an AEWE A kIR TEE
AEWE  3001.70 | 1256.45 958.00 31.15% 5.12%
FREE  2820.27 PTA 630.32 545.17 15.62% 0.56%
FKERNE 6.43% 2 2] 592.23 499.02 18.68% 0.52%
[GLIs 21 BSZH  577.24 524.28 10.10% 0.23%
ke 13 =4 1473.50 1403.49 4.99% 0.22%
THHE® 7 ®Hy A 7237.84 7036.27 2.86% 0.22%
FRIRIE: EEm%
1.1: BHEEEESMESHEIERAEES (H3—%)
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0.98 -
0.96 -
0.94 -
0.92 . . : : : :
26/2/27 26/2/28 26/3/1 26/3/2 26/3/3 26/3/4 26/3/5 26/3/6
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#1.4: XABERMFCEHT (FHHSAK)
maam SoToneR  LETSRER e pomsn
(F) (F)
21 3786930 3722367 1.73% 9.41%
LN 2555311 2585016 -1.15% 6.35%
EX 2125347 2069333 2.71% 5.28%
PTA 2029088 1991880 1.87% 5.04%
priE 1929483 1893566 1.90% 4.80%
5] 1685898 1490473 | 1811% |  4.19%
PVC 1668966 1644338 1.50% 4.15%
SR 1566774 1530699 2.36% 3.89%
AT 1349747 1262854 6.88% 3.35%
i Fi2 1168198 1135829 2.85% 2.90%
iz 1149920 1099403 4.59% 2.86%
il 1015781 961717 5.62% 2.52%
23w ) 928444 917479 1.20% 2.31%
RRE 848454 803722 5.57% 2.11%
BiE 705194 660917 6.70% 1.75%
p=Jes 689067 654378 5.30% 1.71%
A 686982 646517 6.26% 1.71%
BRELH 672554 557218 20.70% 1.67%
RZW% 656886 721198 -8.92% 1.63%
$hEE 652456 611242 6.74% 1.62%
PR ER S 651958 685173 -4.85% 1.62%
K2 648239 553445 17.13% 1.61%
BE 600231 623411 -3.72% 1.49%
£ 577533 561956 2.77% 1.44%
P 523361 542995 -3.62% 1.30%
AR 510009 512607 -0.51% 1.27%
ERHE 497162 500344 -0.64% 1.24%
poft:oFS 486895 443878 | 98%% | < 1.21%
=R 461887 457565 0.94% 1.15%
25— 452002 480194 -5.87% 1.12%
R& 434002 403181 7.64% 1.08%
ToksE 419438 419106 0.08% 1.04%
SEHF il 417982 368529 13.42% 1.04%
BEK 402346 389207 3.38% 1.00%
5= 391160 341643 14.49% 0.97%
Diik=1 377690 325022 16.20% 0.94%
BUESRIR: M
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2. PR RISHIE ELHE

F21: AT REBEERI

TEERKH 6 1 &
RS Tl IR — —
an AW #E LTREWE  BkEkE  EEE
AEWE  4005.41  JEHil 1256.45 958.00 31.15% 5.44%
FEWE  3694.04 KRl 1665.17 124091  34.19% 0.90%
kR 8.43% PTA 630.32 545.17 15.62% 0.67%
Hmas 21 2] 592.23 499.02 18.68%  0.62%
EikEm 15 BR% 1810.25 1534.90 17.94% 0.50%
B8z
TR M 5 %i 577.24 524.28 10.10% 0.28%
BRIRTE: Bt
2.1: BRI SESSAMISECEHKEE
60.00% - - 60.00%
50.00% - - 50.00%
- 40.00%
40.00% 1 - 30.00%
30.00% 1 - 20.00%
20.00% - - 10.00%
10.00% - - 0.00%
- -10.00%
0.00% 1 - -20.00%
-10.00% - - -30.00%
-20.00% - - -40.00%
% @o R g@” > éﬁb rg;’(r &é’« Lo @% \é;%“ ) %«%} %@%» @i& \@é* & Lg‘ﬁ* Q/\V 45% I
% & of L .
— R o R —— EREE ()
HRISRIE: B
+2.2: R EERYEAERNI
"EERKR 3 1 amfd
BESRIEH ~ - = —
g ZE W& TREWE  BkEE  EEE
AEWE  7179.37
&3 - ~ 0
FREW#E 722554 5 3301.05 379879 15109, "0-55%
KRR -0.64%
HmERE 13 § 8319.28 8572.45  -2.95% -0.50%
ke 6
S = 2 - - 9
TH&E& 6 TR R 588.01 662.87 1109y, -0-40%
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B 2.2: A& EEHSMISECOEEKEE
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k=2l A R SR RRERSE - RO RS $hEE 5 TEE =3
— R e FEE —— EREE ()
HRISRIE: B
F+23: BAEENIEHAERI
AEERKXN 31 M
[eape -2 T
an A EW#E A& kbR REE
AEWE  1851.23
FEWHE  1603.56 [Hil 1256.45 958.00 31.15% 7.79%
kRN 15.44%
BmEE 20 Mkl 1665.17 1240.91 34.19% 1.34%
EikE 17
TEHE® 2 PTA 630.32 545.17 15.62% 1.00%
HRIRIE: A
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B 2.3: FEFRIEHULEWEE
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F2.4: MERTmIEHEERR
REERKXH 31 m

AR mIsH

mf  AFKE EERE HERE  EEE

AREUE  1092.03
LREWE 1072.23 #E6gHE 1473.50 1403.49 4.99% 0.66%
ek 1.85%
AmaE 13 3EFFiM 1469.80 1396.66 5.24% 0.48%
k@& 8
TH&Em 4 =4 4124.10 4008.09 2.89% 0.33%
RIS L%

2.4: FEBMIBHERAK R
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#®2.5: mERBEYAEARERIA
AERBRER

REKERKH 3 1 mA
an 7 AEWE EEKE EKBE  EERE

AEWHE 2523.19
FEWE 247436 SFA 7237.84 7036.27 2.86%  0.88%
kERTE 1.97%

[GLEIs 7 R 1220.29 1177.11 3.67%  0.69%
ke 5
TEHEm 1 LT 1034.66 1027.62 0.68%  0.24%
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6.00% - - 10.00%
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-5.00% - L .20.00%

23 R LEEagr| E5k $hE TEEN
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HRRIR: s

R2.6FLARENAERI

. RERER AN 3 4 S
WERGIRN SR AEKSE  EEKE O KEBE R

AEWE  2065.22
FREAWKE 211326 % 3301.05 3798.79 -13.10%  -0.95%
kTR -2.27%

GLoI=E: 8 5 8319.28 8572.45 -2.95%  -0.89%
ik 2

o BRER
TEE R 5 @ 588.01 662.87 -11.29%  -0.69%

HRRIR: BEH%

Bigger mind, Bigger future .%%M\Iﬂlimiz}am%%%;kgﬁﬁ %‘ 107

BHOERRE



".I mTEHl S BEHRIEMER - B, SRS EHiE | 202643 H 6 H

NANHUA FUTURES

B 2.6: FEFRIEHULEHWEE
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TRMERBELARAREAEFAER ZRAASEREAKEIRFETMAEAER FAMEEHEZERE.
RHBLEELHMEFRHEERVNUTARFEOELE, XHHNEHIAR, WHAEFEELXE. XHRETRFRE. &
RAARERITAMEARARERIZH T LHHERIEEAMPINAHA R

ARMEFHESHRETFEQAFNER, FARAMNXLEEFERHNEBER TEEREEMMFRIE, KRS
TR BRRENRERERRSHAR BRRHE, PEhHSFEEETREARZIZNE, FREWRTT
RERERTIRIBIZ SR U R KRN, ERERE, AARATRESAMERTHHERL, MUL—HHHRE,
BEARRAXSHRERRERARERTRHYATHENEF,

FREFESHAREEVFRERITAINEAHHHRRL,. BAITE, EAEERSEEESEERR,
AR BHRERRERHA AT AR AR, EEMERT, FREPHERMAREHERZ
WARFrEpETE. TERMBHARRIENGBHITHXZZNKRE, FAARTKIEBERBRRSAEITHLES
EREMSBMEMAERRRE,

ARAFRMHEARSEME W AT ARSKRFEARREZNRE. RARRNSHAEMAOLHBELRS
AEEBRAREUA—BHNHH TR/ ZZN R FARRERILERRE I EREREEEEH#ITENN
XEo RRAMAEFEEAR], HRAFLYEZ AT F AR ATEMIMHSAREFHELHEZ UL —BIR
TRK, MAFENLERIAQFAATRFERMAR SRR ENERBEN TR,

REXRARYF, FMEUEAAREE. EMFRALRENHE, AFHEDRFUEMEMA, ik
ANBER, EFRRFARENELZNERREXASEHEALL BERERBPERQF, REFHEHAR
ARRFABEMRE, FIEERMEPERANER. RSERIEARE, RIESHEA, HAXARNER. R
SIRRARARC. AR F T A FH R E—UIF
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