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Pl /R3ESRRE B8, CTA SERRAFRIEE
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% RGOS

ORIENT SECURITIES

BEBH: 2023 %12 A 27 B

*ABTHEE: (12.18-12.22)

BRETH, EXRIZAMMES T, RAHH, KERMEA
#3%, FIE 1000 T2 3.66%, i 300 B4k 0.13%. A5 % 4R
B Folsk, AFAAFRFAILEN. mAEKETFAL. A
B 3408 T

B gtin Lk, @048 B0k 1.96%, 2 Mk kA,
fefo B EASRIEN. RAERFH @, KBHHRETFARR
PR, ERAEHTE FORGRIE. LT R F KD
£, CTA L& ZAML, B kAFWIET GRS EL NG
R, TEKEHEIIRGTELYE

LER ST E WL A &2 8

B R Lk FAFAME, MERARANBE G, THE LK%,
FESRIEE AR AIL %I T LR, 1000 4538 & A K7
SEABER, 500 45 ¥ AB B Ak sk A K, 300 45 G E HAY AT AR
WG E G HRIR, T REFR VAL, FR2RFELS
Lebk, B BENSHA B K FEIEHE . CTA Res4 LA A pris
A, EMCTAIF T2 CTA, ARZFEHEABK SR Y, T4A
AR AL TP KR, B R T AT R, AR M) R I
M —fk, EA@ERMIE L. THPREBEGDH. %
kb, HIAMBA T, b, IC. IM IEK S Z sk,
AR A T b e R, £FRRDHMY X, HRFe T4
EAAAEILER, MR EHEEARNSCET S,

*FOF 4% 3. (BMasd, EE&* %)

A (2023.12.18-2023.12.25) , #&4# A FOF 484 01 A& 44 M
11727 THZ 11726, KR4I £-001%, X F K=EH#A
0.01%, WHIZH S BIF. mRLIAK, HFLEKE A 8.66%,
FAE K E A 15.64%, B-ErbEH 084, Famb &4 1.10,
EHKHERINEBSF, K£FFH4EFOF Lt &%ty Ribks Al
—R, &—R, B=A, &FF, FWES, L—F, RiZE
AR 8] & AR T 4E FOF 24 5% A 89 83.33% A 4, 75.00%
892, 100.00% 89 4 B & A T P iE FOF A4

L Ras

Mk A5

BHE0 5

Tel:

Email :

BAA

Ak A5

Tel:

Email :

BAA

ML FAE T

Tel:
Email :

BAA

Ak A5

Tel:

Email :

BREIME (Aetk)
F3012297

20013048
8621-63325888-3904

yang.cao @orientfutures.com

wL
F03107676
8621-63325888-3975

fan.xu@otientfutures.com

7
F03107718
8621-63325888-2016

xiaofei.chen@orientfutures.com

F%E
F03107545
8621-63325888-1585

linghuili@otientfutures.com

FEFR: AREMRE EEHERIERTA RS IA . AFFRIEIE B @R, EATARES RIREHEATETH KR L4, AREHREEHRET
ANTEFAE, A B AT X S B A R A Ao M RARAEATRRIE, L RARIERT &4 8913 &R ER R A REEME L. KM A RREAZGER, N E, 2

FHIRL B AP A E, RE T AR B RE L TR S FI, BT H B TR TR S AN EH LK,

ARPWIFRE, LAREREHS. HFNRRERE —AHLT AN,
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. ORIENT SECURITIES

BEERE 2023-12-27
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2. BRBRABEAAREEZEIL

3. FOF #a4-3% 3%
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ORIENT SECURITIES

BERE 2023-12-27

A& A%

Bkl :
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B4 :
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&9 :
B4 10 :
Hx 11 :
Hx 12 :
& 13 .
Hx 14 :
Hx 15 :
M 16 :

R B A
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ETHREREE T KE (SFAK)
LEAEZ S

BRTHRAEE THRE (KXA)

BT HREE FKE (SFA%)

& Rog &I
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BEBRFCHERIN

WEBELHF
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% FRHIES

0 ORIENT SECURITIES

BERE 2023-12-27

1. — AT %A R

AABEZTY, SXEBRBES Tk, AABH, KERMiTEE, FIE 1000 T
Bk 3.66%, PR 300 B 0.13%. A S HRME TR, L¥ABAERFAREN,
K By AL P e AL AT R B ARk, mAE TR MAE R TS B AT, ILE WA F
B, AT EART ARk

A&l BETHEIL

EERH F) B w2k A R

P 300 -0.13% -13.80%

¥ 3E 500 -2.53% -9.43%

%4 1000 -3.66% -8.72%
AR AR E -0.94% -5.65%

HAERIE -1.75% -16.29%

&) A& I -1.23% -22.20%

FHRR: Wind, RIEFERARRE, IERE 2023.12.22

Ak2 2THRERNERTKRAE (KB) BA&3 2THRERNERTKRE (5FUK)
0015 ¢ 0.015
0.01 | 0.01
6085 | 0.005 -

-0.005 +
-0.005
-0.01 |
001 F 0015 -
0015 & 002 -
E S S S S-S < S PN T SO A D DU R 1
= & ® # & R ® E R 3 = b ® % £ ® R = R R
v\% S 2 B il ® e & £ ” # E
g & oW & g W
A& B Ricequant, ARIELTA AL FH# B Ricequant, ZRIEATAERAFRIE

AR ST &L Lk, BAEAdE HOMK 1.96%, SRk kA, i 2 ER
B EILEA, FAFI%NAAGNGE, MRS RMSRIK, HEMRRELHH . REE T
ZE, ARFARFAETAR, EEAROHEH FRAREHREERTE. EIKEA
PH 89 g a5 R =R, CTA A& FHE, B kA 1T R X2 e=ia,
T ERED BT AT HEAYR,
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% FRHIES

0 ORIENT SECURITIES

BERE 2023-12-27

Bx4: BRTHEIL

ETE2HRK ) 2323 SF AR KK
R E E e 1.96% 7.69%
CES GubEF ¢ -0.82% -4.97%
RN R T d 3.02% 5.75%
R YR 4 1.99% 2.97%
AR e 0.89% -7.86%
GE 4R E 2.79% 10.20%

FoHRB: Wind, RIEAFASRAIRLE, KIERE 2023.12.22

A&5 HETHIEETRE (KA) B&G6: BARTHRAERFHRE (SFAR)

0.01 0.08

006 -
0005 - oot L
o . || 0.02 -

0005 | 00 I I
-0.04
-0.01 F 006
-0.015 -0.08
0.1
-0.02 - 012 L
# “ # # & w R £ o g ke g ! N e
R € & R R R & & R € & R R R’ 4 ®
*‘% E ® 2 * S | 2 Y 2 & ®
# & ' 3 # #® & g
ES S
FA R Ricequant, FAEAT A BT RIE TR Ricequant, AT A AT 7R

2. BB EEAIAREEEZEIL

AR (1218-1222) , & %kEim FI/FHkHE, RESEBEANEESE. CTA Ekini b
JA A DA PT#RF, HA R R T F R B H.

FHE KRB IHRMEEY K, KRERKATRZE, RXERETFEFHTE, MEK
B—#, AEm K Rl Rt. ARIFEEARS AN LRHT LA, 1000 4535 #A
WA EARE, 500 JE A Mk A, 300 5 HAN ZBARR. B THHAL
Eh SR, T RESRBAR A R, B BRIFL A, R et H B ko B
¥,

CTA K3 LR A P54, EWCTAF T2/ CTA. ERIRERABKS KRS, ¥4
It x R T o KA, B AT T AT R, B TR A IAR AT — AL, JR K& R kAR
AL T, AT HNILEL LY, BRI ARTFL, FMEHEITHE, 1 CTA K
2 ILH B 09 R I AR - Bk B AR 09 A
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ORIENT SECURITIES

BERE 2023-12-27

Wb R RBEGER. Sk, FHEAMBHA TR, 500 35585 AR AT
xtabsE, IC, IM MK B E K, BARRA TP igidt, ARBEEHEALRNG T L
B, %3k e s

EA KB EHY K, AT T 454 B AR RN AT, B EAHERZARASNETF

ART: ERBEEA
AR E#HS% LRARERBZK HE—AK% SFERREK RXE#R

ER RTS8 -1.59% -0.47% -4.10% -8.22% 41.99%
b ZIE TS &S -1.99% -0.11% -3.72% -1.11% 20.89%
500 #5 #0348 % -2.24% -0.07% -3.90% 0.20% 27.13%

300 45 £ 3% 5% -0.79% -1.00% -4.73% -9.61% 23.30%

1000 3% # 3% 3% 2.71% 0.22% -3.97% 6.21% 23.36%
BREZ%E Rk -1.22% 0.12% -2.75% -5.43% 19.95%
9, CTA £% 0.00% -0.51% -1.22% -1.73% 5.10%
46 CTA % -0.14% -0.83% -0.50% -0.14% 10.01%
Yotk Kok 0.14% 0.17% 0.54% 6.61% 0.55%
G H K% -0.61% -0.29% -1.22% 1.71% 7.09%
MR Z W b R -0.47% 0.53% -0.47% 4.60% 6.23%
BH) Ko -0.56% -0.01% -1.17% 1.96% 5.05%
VS LS -0.89% -0.42% -2.65% -3.54% 16.01%
e 3 -1.04% 0.09% -2.85% -7.30% 15.89%

FA KRB AAFHEHER, RIESTE S RAIL,

BERBRIERT —EREORFETHEA,
JE B & M Ae B AP BT

Ak 8 Ahik Kb dE HA

FIERE 2023.12.22

WL A AT 8 T Kb T &SRk A k48 4L,

AR EKH TREKSE  E—AAKE ARk B
500 35 3% M ik 45 2.24% -0.02% -3.87%% 0.70% 20.90%
300 #5 3 Hy 48 K -0.33% -0.82% -3.22% -5.25% 19.36%
1000 35 3 # % 35 %% 2.73% 0.30% -3.85% 8.11% 22.58%
LE AL EE T e -0.16% 0.60% 0.31% 6.69% 2.32%
=1 CTA Mt 35 -0.33% -0.56% 0.05% 1.01% 5.08%
EF) Mk ds 0.02% 0.27% 0.63% 6.15% 1.72%

FA KRB AAFHEHER, RIESTESBHRAIL,

FKIER E 2023.12.22




QQ RIS HAER

ORIENT SECURITIES

BERE 2023-12-27

AA9: HBEZBRRABREREALRN

500 3% 3% &

PR AL

YF kY 3 = 5 2019-12-26 | 0.50% 0.62% 19.71% 0.68%
YH 500 F5 K 3g k1 5 2020-09-22 | 0.46% 0.25% 19.15% 1.58%
Wy ok G — 5 2018-05-10 | 0.36% 0.93% 12.97% 1.07%
WY2 kg 500 #583G % 1 5 2021-07-09 | 0.28% 0.25% 13.32% 1.72%
YH wrer IE 500 35 4438 7% 2021-02-08 | 0.23% 1.91% 23.16% 3.08%
QY ok S HFm 2 5 2021-09-29 | 0.16% 0.67% 24.41% 2.93%
MX AR Z 1 5 EAL 2019-04-01 | -0.02% 1.12% 10.74% 2.09%
LQ ks A 2016-10-11 | -0.15% 0.80% 18.19% 1.92%
JH e 500 F5 235 % 1 5 2023-04-21 | -0.21% 1.28% 17.02% 1.50%
ZS Frer 3 500 45 H3G % — 5 2022-11-01 | -0.28% 1.63% 21.08% 3.46%
PS kg 500 #5838 % 1 5 2022-12-20 | -0.48% 1.04% 13.61% 2.29%

300 5 #3% 3%

PR AL

AX FROPR 300 35 88 1 5 2021-06-09 | -0.30% | 0.56% 7.30% 0.74%
LQ ki R 2017-12-22 | -0.42% | -017% | 11.24% | 1.21%
YF #4300 15 H — 5 2021-01-22 | -0.52% | 0.47% 15.89% | 1.01%
RT AR A 300 F G R 1 5 2020-03-05 | -0.57% | 0.23% 12.85% | 1.36%
JQ 3k 2 — 2019-04-17 | -0.57% | 0.10% 10.94% | 1.85%
FT oRp R 300 45 R 3 5 2021-12-15 | -0.65% | 0.45% 15.54% | 1.67%
YH 300 45 3B 3% 1 5 2021-06-07 | -1.12% | 0.45% 12.18% | 1.45%
PS PR 300 45 B 1 5 2022-12-20 | -1.63% | 0.89% 10.17% | 3.70%

1000 #5 £ 3% 3%

PR, 3L B 1)
JQ F e H 3 5 2017-12-25 | 1.30% 1.66% 18.11% | 2.86%
BY skdr3E 1000 35 R K 7% 1 4 2022-12-30 | 1.24% 0.60% 32.41% | 6.75%
TS *rdrIE 1000 % 438 3% 2022-08-02 | 1.09% 1.16% 21.73% | 2.64%
WB #1000 5 28838 1 5 2020-04-28 | 0.89% 1.76% 2417% | 2.52%
JK *E FEPIE 1000 F 53 R 1 5 2018-04-25 | 0.77% 1.48% 2476% | 1.45%
KD w6 3E 1000 35 38 3% 2 5 2021-12-23 | 0.74% 0.21% 2336% | 1.70%
QY 5 F 6 5 1000 3 5% 2022-11-10 | 0.66% 0.83% 30.07% | 3.86%
TT 6 IE 1000 35 38838 1 5 2022-04-07 | 0.32% 0.75% 20.20% | 1.28%

FA KRB AAFHEHER, RIESTE S RAIL,

FKIER E 2023.12.22
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ORIENT SECURITIES

2023-12-27

BA&10: W vHRREEEALL
JE 5 B AR

TWC *FTRE 1 5 2020/05/25 0.31% 0.98% 9.07% 1.62%
QX g Z b 35 2021/03/26 0.29% 0.86% 11.76% 1.25%
DS OIS R EERLE 2 5 2021/12/06 0.02% 0.55% 10.97% 2.92%
PFH e Ig 1 5 2019/09/03 0.00% 1.20% 12.75% 1.23%
GL ke 1 5 2022/02/23 -0.01% 1.56% 8.88% 2.19%
WB frer 26 5 2019/11/12 -0.04% 0.95% 15.31% 2.07%
YS kA A ik — 2018/10/31 -0.27% 0.82% 5.68% 3.10%
RN I F P 2021/05/20 -0.30% 0.50% 5.93% 1.88%
YS2 T 3 N 2019/09/27 -0.31% -0.28% 3.84% 0.95%
LK R EREFS 2019/08/29 -0.45% 0.82% 8.21% 1.90%
QY k= 3 5 2022/05/11 -0.54% 0.37% 17.25% 2.57%
YZ ok b — 5 2021/04/21 -0.99% 1.43% 14.12% 2.67%

KA RB: REHHER, AEFAERTRE, KIFERE 2023.12.22

B4 11: 3/ CTA FREHEAEN

YQ Rl 1 5 2017/11/22 1.17% -2.53% 13.97% 16.90%
MDHL e CTA =5 2016/07/29 0.08% -0.85% -2.59% 5.18%
HX g CTAT 5 2017/02/17 0.03% -1.74% 4.33% 8.32%
JS g B 2 CTA —5 2019/05/14 -1.50% -3.00% -2.40% 9.40%

Y kg o — 5 2021/08/09 0.05% -0.14% 6.18% 6.30%
JC **CTA1 5 2017/03/01 -0.22% -1.56% 14.77% 11.18%
YR *CTA —H# A 2021/12/23 -0.31% -3.23% 9.53% 13.14%
DE B F CTAL 5 2020/12/30 -0.57% -1.56% -3.11% 7.51%
YW #CTA M —5 2019/07/29 -0.73% 0.22% 17.52% 4.25%
SGX g CTA —5 2021/10/19 -1.14% -0.37% -1.35% 8.21%
SMCL *AEF 15 CTA 2019/11/28 -2.17% -1.36% -9.27% 11.76%

g4t CTA #4E — 5

2018/05/23

-0.63%

-0.56%

A R
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ORIENT SECURITIES

K

BERE 2023-12-27

HD *x B ok 24 CTAL 5 2017/12/20 0.29% -0.14% -4.90% 7.20%
YL A 2015/11/04 -0.32% -0.56% 4.61% 1.64%
LY w4 CTAL 5 2022/10/14 -0.38% -1.38% 17.84% 4.26%
ZL R — 5 2019/10/31 -1.12% 1.03% 12.60% 5.66%
BY k3 CTA 39471 5 2023/01/06 -1.34% -0.14% 5.17% 5.06%
SX g+ b5 2019/07/29 -4.60% 1.24% 4.93% 4.60%

YL #R /R Aot 5 5 CTA 2019/06/28 0.33% -0.24% 1.07% 2.08%
AC REAMR 3 5 2020/06/04 0.10% -0.10% 3.90% 0.60%
JY R BITE—F 2021/09/27 -0.84% -1.51% 1.74% 6.13%
SL kR — 5 2019/07/18 -1.17% -0.08% 7.95% 2.05%

XG ER TR RN 2020/12/15 1.84% 0.79% 0.26% 26.31%
SS gl Rk 2019/07/15 -0.35% 0.33% -2.02% 3.47%
CYy HCTA 2l R@m 1 5 2021/03/02 -1.41% -1.21% -2.06% 16.95%

For R REHHER, AIEAFARARRE, HIF/AE 2023.12.22

Ak 12

B KB EALIL

BY AR — 5 2020/03/23 | 0.38% 0.00% 4.06% 1.61%
GM AT 1 5T e B A 2021/12/20 | 0.36% 1.01% 5.06% 1.89%
XL e 2018/11/19 | 0.33% 0.72% 5.41% 3.60%
DY R R — 5 2021/09/10 | 0.22% -0.05% 3.39% 3.72%
YW AR R — 5 2020/07/09 | 0.21% -0.09% 6.57% 0.43%
SY HEMELL T 2020/05/21 | 0.15% 0.77% 4.51% 3.01%
SY2 oA — 5 2015/11/24 | 0.14% -0.70% 14.58% 1.69%
JY RE XY 2021/08/16 | 0.13% 0.30% 5.47% 1.35%
IS = 2019/07/18 | 0.11% 0.10% 6.02% 0.59%
LY ol ] 1 5 2021/11/15 | 0.10% 0.00% 3.48% 2.48%
FNR A3 5 2022/03/04 | -0.02% 0.34% 4.72% 0.50%
ZT o f8 2 st o 2017/05/02 | -0.33% 0.31% 1.30% 0.88%
ZH R o B B 1 5 2019/07/08 | -0.39% | -1.09% 12.09% 2.49%
TR RR: RAEMHER, RIEFAERARR, HIEHE 2023.12.22
9 HRARME
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ORIENT SECURITIES

BERE 2023-12-27

3. FOF 4843 %%
3.1. AHARA
P LR BAER FOF 4-01; (EMmA, EL&ES %)
FRBE R 202241 A 48;
db gk dHE FOF 4
R 3%; (A TRIBDA, ERFFLREKE)
ARHERR: 3 A&,
A (2023.12.18-2023.12.25) , #42A FOF 484 01 &4 %44 M 1.1727 F % 1.1726,
R 8 R 5-0.01%, KB R KEHA 0.01%, EHRISH 4L H 8IT-

AMMAEZNRR TAERFR 16T EEL (<001%) « MFEMELZ 10 FRIFLS
(<0.01%) ; R EZERE TLEZFF 16 5 K4 (<0.01%) « Ak EfMEZ 10 FRE
A2 (<0.01%) o e JE @, M £ 23 T4 4 K58 (<0.01%) « HA5% £ 05K 8k (<0.01%) ;
R 2202 B T 45wk (<0.01%) « % EME% (<0.01%) o

AW, RS ERET 9 ERE, BT T 16 745 b, K& B E A% 21 22.01%.
TP 17.04% 15 K5k 13.57%. J& 2846 12.78% £4) 8.38%. % £4) 8.34%.
M2 EMA493% B EW 471%. F AR T A R 4.49%, F—Fg XA B bk K8
AR ZA,

32. ¥ EA
HKIEREX N : 2022 451 48 %2023 412 425 08;

KHEI: RER A, FEIEA 8.66%, 4L T FILHE A 15.64%, B St %4 0.84,
Fark £ 1.10, iv‘»fmfc;%éii}uﬁ&% #,F ¥ iE FOF A4, & %6) Btk # At —A
E—R, #=A, &FF, FWESH, B—F, R ESREAAIMLT FIE FOF k&
5 A 83.33% A4y, 75.00%89 & F, 100.00% 89 & & & I T ¥ 3E FOF %4,

A& I 3RS R0 A, AR R Hy 6.76% , FA4L £ 50 W Ie A 8.11%, & KB4 A 5.14%,
W HCRILEST, KT 4 FOF Jhé.

oo FREATALE, REAS, FHNLEHLH 1.83%, 1990 7 4, FH
FFERBHECH 98.17%, 010120, RHIFL LA, WA K 3.74%, 43.88 7 L, 3k
4 96.26%, 011427,

10 R R
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ORIENT SECURITIES

BERE 2023-12-27

Ak 13 HARKELCHEAN

A" S

—_— - WK

e 1B B P BALCTAT %
— 4EERF 16T

- - REREZTHIZT IR
- — BARRRE

— R AEF AR B AR - - BHCTAXS
X FIRH 5 -=- 25K FHWBFH

- - BXHFBLF LWAREZPRT—H
Rt — - i E AR 105

- - BAFEIF — @RS

1.50 ¢

1.40

1.30

1.20

1.10

1.00 .

]

090 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1
~ A [se) = un o] = o) D (=) ~— N ~— N (a9} <t un ) [ o) D (=) ~— N
o (o] O {e=] (=] (=] (= == (=] — — — (e (=7 = (=] o (=) o (e=] o — ~— —i
~ g, ™ g, =~ =g R R =~ ~ g, i = ~ == ~ L S ~ g, = B ® ~ =
N N N N N N N N N N N N o0 5.7} (s} 5.7} (s} o0 (s} 159 o o (o9 [s®)]
N N N N N N N [V} N N N N N N [V} N [V} N N N [V} N N [V}

TR RIEATE SRR, HIERIEE 2023.12.25

A 14: BEBLLIH

B ZHECTAXH
1% B k2 CTAT S
A k35

m 5553805
| IS
BREAERHIFER

B PAKARLS
BELAREEPET—H
waERIF

U IR Wi Ry
m ERRF A6 S
IR EEAR

B 4235 b 45 W IR AR B ALF AL iZ105 B 35 AR KRR
4.49% 5.50%
4.71% ; " 4.47%
4.93% 4.69%

8.34Y%

8.28%

4.44%

4.50%

TR RIR T RAIEATERAT IR AAERIEE 2023.12.25

11 B 7R
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ORIENT SECURITIES
BERE 2023-12-27

3. b4k stk

A& 15: HEEAR
#—A
R K EH#K
R K eHE2

rEBE BET w—AKk#&E #E—A

AT AL R : : FIR%HL RRKEH#H

.. & 2P 5
*k KR IE #HF N A4 3K 0-512 - Sl a72% | -4.40% 1355/1572 4.40% 1233/1572
R LS
L& 4 5 bkt fu R 10-2012 | BB EA | 1.69% | 3.01% 34/381 0.00% 37/381
BRIk 3 5 Eigytefa i 20-5012 | HAFE | 0.51% | 0.63% 1459/6447 0.00% 248/6447
ko | N .
L 2ok 5 50-100 12 | &34 | 0.66% | 0.00% 426/2010 0.87% 387/2010
5z
wkFafs-it 10 5 HiF* Fa 5-10 12 B EM | 0.01% | 0.04% 78/198 0.00% 7/198
e HRAE R 10-201¢ | B2 EM | -0.32% | -0.25% | 8120/23892 0.32% 5888,/23892
o g SR -
** £ fo 16 & - 20-501z | A FE | 0.23% | 0.51% 1752/6447 0.02% 364/6447
s

WLy AR Rk FR 20-50 1 | FH P - - - - B}

— 4
o ip | 2 0 oy R 5 51012 | w4 | -022% | -0.86% | 812/1198 0.87% 349/1198
o1 2 . 10024 | E2 s | -113% | -443% | 1595/2010 4.43% 1445/2010
*% 5 ;c}: f‘éﬂﬁ
- ATE S 50-100 12 | % 1k - - : . :
CTA7 &
“EEAES |
a Sk 5104 | 2% | 037% | 092% | 349/1198 0.00% 69/1198
2
O 1 5 FRRAY, 50-100 12 | W e | 099% | 059% | 367/1565 0.78% 571/1565
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