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SRR/ SRR 2024 4R27H

AF: T BFIREKRLA, m$$@ﬂ‘9’r1$ﬁ&ﬁk1% BE 4R 25 BAELMIGF
l?ﬂ%mT%SmAﬁﬁ$ AMEASRITRES1MAE % L, FARAE T T & B 3R
W EAH 046 ANFB 5, AME ﬂbbTI‘%ZSZ ANB L. W E FF I EEA&T AT,
#2 4 A 25 8 PX %L%Flfmu:% 5.62 N F 4%, PTA F T & B Rk L 3.46 A
Bk, Aky (LHHRX) ﬂ“ii}‘]%bbiﬂ- 021 A8,

WA R, KRBT LRSS, A5 FMIT T RE LA A LA, SRI6F
;ﬁﬁifﬁﬁﬁﬁ‘ﬂ%; WILFRFIRGSEH, PX. PTA. RS K2LF I REEEBA

R FRMERRIN. BhgHEBREAR LT HE4A 268, 30 KFRT
ﬁvn%ﬁkx\ﬁﬁ“fﬂﬂbbiﬁ 12.52%, -+, —. — KT 7 S AR AR TR A
LA 33.59%. 15.03%, = &KIKT R ow b R @A E IRk T4 15.33%. E3R @R
4£& LA aékcf-_ 4 F 218, 100 K| X Libmir 1021.87 Z-FF kK, B L
7+ 13.30%, HF—. =. Z&RIKT LK ERE K55 LS 86.09%. 20.20%.
8.04%. M LMEHEEKTIT: BREAA 21 B, 100 K ¥ IR AR LI AN % 2
4 2.98%, % LA TH 161 A4AE 455, ;tﬂ?*éiiﬁxﬂ?,tﬂ- 556 ANE 4L, —. =4
TR T 3.26. 1.77 NEHE.

ARRREHBTLB LA BE4A2180—A, RAFHLADY éé%y 5.68 %
i, FIR EH 32.56%, A #EAF LT 26.58%, FAFRER# 8
i, B EFF 23.72%, AMEAF LT % 32.34%.

WP EALBTAT: WEARA, ARFLR, &bt BAERRFTL 5 TE 6.3
8%. 6.27%. 1.39%. #84xF L AR EFRH, REUHEEA B T4k -FAast &4,

# o RIS EI: ﬂ:uéfcﬂf&/\@im BE 4R 268, FEBOERMEMITHK
Bk EA 0.60%; Ligdo maun %s;mmu.aﬂr 9.67%. JVU’%#E'/\@'F
47, BDI BZFRHE T4 10.32%, ‘#l o -FHEMIEH (CDFIl) B IRL T 5.23%.

m%:@&ﬁ%ﬁ%?ﬁ,L%F&ﬁ%%&zmoﬁ&mﬁﬁw?ﬁ:ﬁé4ﬂz6
B, 74 %5 KAKEFHIEMN B IR LA 1.09%, HH. FH. FH. 28 FFF &
W 35 F P KA B R LS5 T4 0.82%. 0.35%. 0.18%. 0.63%, B&. & &8
FHBAN IR, KEARMERREIL: BE 40260, RbBTNELE
AT, AAeAE R b B0 4E B B BREE A 0.21%, WTI &b #1950 45 B4 B 2Rtk £ 4 0.0
4%, F e mAE4E TAT, LME3 A A 4. MESAH%W%HH%A%T&1Q1
5%. 12.23%. Tlk&#isodm AT HRE4 268, T haigik. RKIAET
B4R Kk & 4. SRR, %&ﬁ%#kﬂ%%“%i%o%% 1.29%. 0.6
9%. 0.08%. 0.03%. AR THFEA: £ASLARKTILEERL EH 0.09%Z 7.2
5,%@iA&$m$ﬁ%mL%an%iln,moaﬂiA&ﬁmﬁﬁ%mT%m
09% % 4.64.

B R T FLREEERLET, RENEEKTAT.
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—. AR G IREIEE IR
1. TE2FTREKRLEAT

BREWRBFLERBREIN: BE2 4 A 25 BAEZLWMBT T EREHRLTE
529 NE 4L, AMEARITRE 511 NE 4%, F4MRIEF T EERL E
046 NE L, AMEARIILTR 2.32 48 45,

Ak EFTERATMEST: BE 4258 PXFLERARLEFH56240F
ok, PTA FLREARL LI 346 NE AL, Ak CIHFnwR) FL
FE R EH 0.21 4NF 4%

A 3R A, ARAFIREREAT. AEFMIBT TR ERH T LA,
ST L RR LRI TE;, IR IR ®, PX. PTA. A4k
I TR E5 E RA T B,

BEA: 4752258

ARAME  AAFRG) LAFRK%) AWESRFRKG) AWESRAL%) ZHEE

FLEPXENBE (%) 76.02 5.62 -9.89 -0.82 -1.41 2024-04-25
FLEPTAEA (%) 77.46 3.46 5.19 0.18 -6.89 2024-04-25

I AT TR ARG (%) 63.49 -5.29 2.76 0.86 -5.11 2024-04-25
ARRIET TR FMAE (%) 80.99 0.46 2.67 2.61 -2.32 2024-04-25

FL gk 2iniinX (%) 90.91 0.21 0.27 2.95 -2.39 2024-04-25

FR: WIND, W RAEAHF5 T

BR2: RKEH (GoE) BR3: YEREF (F7t)
X B —— W EIRE A T it
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KRR WIND, o &AEHHF AT R WIND, o RAEHHF AT

= R BHAKIE LR
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B Rk 3 4R

B4R ORER L RE 4 26 8, 30 KPIRT B bR DB
K A 12.52%, HF, —. ZLIRT B ow bR T A IR A] B
33.59%. 15.03%, = &IN50 b AR @ A8 IR T I 15.33%.

IAREREE LT BRE 4 A 21 B, 100 KFRT AL LHmR
1021.87 7-F7 K, Bk EHA 13.30%, L+ —. =, Z&RT LA
0 A2 Bl R bk 5 A L+ 86.09%. 20.20%. 8.04%.

R LIBMFEERTIT RHE4 A 21 8, 100 KFRT L LIENF
#hHh 2.98%, LR THE1.61 48455, L+ —&WmT LIt 556 MNE 45,
Z. ZERT oA T 326, 1.77 ANE LA

. RAEYE: AEERA®EAT

BE A4 RA 21 B9—F, FALEMEL AN EH 5.68 F4H, FIRL EFH
32.56%, A#MEARITR 26.58%, RAEEREA¥4EH 4.80 Him,
JA IR EH 23.72%, A #mEAFIWTHE 32.34%.

- B AN EAE® TAT

N A R, KN RRSAN. KA. ARSI IR 5 A T 6.38%.
6.27%. 1.39%. #%F L AAREFRH, AIRES B AT FAT &%,

it @l o RIKKEGR

b ofdEsm EAT, BE4 A 268, FEE O EEBENISHE IR LI
0.60%; _Lifdh o £% 45 3830 B IRk AT 9.67%. 31 44B 4@ F AT,
BDI BRI T 10.32%, FE#t v FHWEMN454 (CDFI) BRI THE
5.23%.
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BRA: TRt LZEZGTHIE

FRAAHR AR AR R (%) LR 3 k(%) A A1 £ 43R P6(%) A A1 2 4R bh(%) ZATEE
30 K3 H g AR @R (F7) 197.52 12.52 -3.25 4.00 -41.61 2024-04-26
W4 30 Kb I b R @ AR — RIRT (T F) 63.33 33.59 10.78 13.93 -35.76 2024-04-26
& 30 R 3B e R @A LI (F ) 97.35 15.03 -14.80 2.52 -43.48 2024-04-26
30 R B e R AR Z LR (F F) 36.84 -15.33 10.65 -3.63 -43.78 2024-04-26
100 K P 37 A s R i 5 S AME (%) 2.98 -1.61 -3.01 1.66 -1.06 2024-04-21
100 X P AR R £ m M F i — LR T (%) 5.56 5.56 0.00 -2.96 -5.30 2024-04-21
100 X P iR R £ Hm M F =g m T (%) 1.30 -3.26 -2.08 0.71 -1.80 2024-04-21
N 100 K 37 % R F = &R T (%) 3.27 -1.77 -3.65 4.07 -0.04 2024-04-21
EAE 100 X 3T RK L3 b @R S B4E (7 7) 1021.87 13.30 63.88 -33.45 -48.09 2024-04-21
100 X b 3T AR 23 & sbdm A — L3R T (7 7) 57.91 86.09 3169.99 -15.55 -30.54 2024-04-21

100 K 3T R L3 B sbm A = &R T (7 %) 22848 20.20 54.49 -39.17 -59.79 2024-04-21

100 X PR ATRZ L @R ZLWRT (F %)  735.48 8.04 59.66 -32.28 -43.99 2024-04-21

R F4 LR BT RAET ZRE () 56765 32.56 33.58 -42.27 -26.58 2024-04-21
® LR BHHERAET REE () 48033 23.72 13.28 -14.78 -32.34 2024-04-21
Mysteel 4B SRS B A (7o) 1040.89 -6.38 -5.80 23.14 77.99 2024-04-26
A Mysteel & F &M &5 (77 ok) 100.27 -6.27 -9.80 24.83 25.57 2024-04-26
Mysteel 4 B # A K E A (7o) 321.90 -1.39 -0.77 7.65 34.17 2024-04-26
CCFI (&) 1193.64 0.60 0.12 4.79 68.11 2024-04-26
e SCFI (&) 1940.63 9.67 0.71 11.84 138.23 2024-04-26
. BDI (%) 1721.00 -10.32 10.99 31.54 -29.38 2024-04-26
e CDFI (%) 1244.05 -5.23 5.92 20.83 14.64 2024-04-26

FR: WIND, W RAEAHF5 T

BR5: 30 X PHTESEXXGR (FFPFK) A& 6: 100 X F47 LHE L HGR (F-FHK)

30K ¥R B el B8R 100 K P 3R £ 30K X @~
350 1 —— —H&RTFT ——— LT —— ZLRT 4000 -
— IR T — IR
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T+ T T T T 0 NARA = s ANSA I
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KB WIND, WP FeiE KA 50 AT kB : WIND, v RIEHKAF AT
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BRT: 100 X P57 KK LHBENE (%) BK 8: FAE LR HHHF:FlH, AWMA (%)
— R B e— R R DR e—E R 22 — TRBE — R
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16 -
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i o ]
: Wi
. 'Ly o
4025-01 2023-07 2024-01 2022-01  2022-07 2023-01 2023-07 2024-01
/-
KB WIND, WP &GE KA 5 AT KR WIND, o FiE H5F 5P
BR9: #0FRIFENEH B&10: &£ 0 FEKAGZHNIEH
4000 K F 4935 T 5% 5 BDD) = SCFL%z &35 8 = CCFL4: 545 4
3500 - ——— CDFL: £ 3% 4 6000 -
3000 4 5000 -
2500 - 4000 -
2000 - 3000 -
1500 - 2000 -
1000 - 1000 -
500 T T T T 0 . . .
2022-01 2022-07 2023-01 2023-07 2024-01 2021-01 2022-01 2023-01 2024-01
KB WIND, WP &RAE KA 5L AT FiB: WIND, & AL KA 50 PT

=, PrREIEEIE
1. RAMBEETA

ARE4 A 268, 7HEEBMNKETHIEMN AR LT 1.09%, HH.
AP, ER. 28FE S SN EE T HBEMNE RS T4 0.82%. 0.35%.
0.18%. 0.63%, & . & &u-F34hb & W B IR 43,

2. L#FRMAERK IR

XERH MR BEEI: BE 4 A 26 0, Raiwissdbir, Hes
JB s HA 5 4 BAR B RGBT 0.21%, WTI R 19 25 BA0 B 2Rk £ 7+ 0.04%.
H e Mi®m T4, LME3 A~ A4R. LME3 A A 4544 8 SRk 53 T I
10.15%. 12.23%.
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ZHONGTAI SECURITIES B 2 ik i B4R
I L EHELETEH LT RE4 A 26 8, HEITILZISH, KIA ETIHME.
KiTA & pse. BEUR. RIRMEISHE K5 5] L5t 0.98%. 1.29%.
0.69%. 0.08%. 0.03%.

3. ARTHFTRAL

AR TAPTRAL: RASLARTILE R LS 0.09%E 7.25, KRALA
K IC % B 3Rk B 0.75% £ 7.77, 100 B ASLAR, T IL % B 7k T 1.09%
% 464,

BE 11: 98K 5 IHIE

AR 3 pu(%) £ 2R 0(%) A A1 2 AR (%) A A EAFIL(%)  RATHR

FHMEM A (LA 20.48 -0.82 0.24 213 5.37 2024-04-26
FHMEM A (LA 65.78 -0.35 -1.27 -3.75 -13.52 2024-04-26
FHMEMFA (LT 61.73 -0.18 -1.20 -3.01 -9.15 2024-04-26

CPI FHMEMGE (LA 8.18 0.00 -0.12 -4.00 -21.46 2024-04-26
FHMEM A EG (TIAT) 17.65 0.00 0.80 -0.98 -3.15 2024-04-26
FHIEM28 A EEBMFER (T/AFT) 4.76 -0.63 -3.04 -7.10 0.45 2024-04-26
FHMEMNT A EELEMN KR (T/AF) 7.44 1.09 1.80 -0.89 -90.40 2024-04-26

WG HN(EL) AR E (L) 87.47 0.21 -3.49 17.87 6.20 2024-04-26

WG 25 M CEL)NWTI Rk (K AA) 83.17 0.04 -2.94 18.03 5.86 2024-04-26
WSORAEN: LME3 M A4R (£ A4/wk) 8872 -10.15 4.97 15.91 7.90 2024-04-26
B S: LME3 MA 48 (K A/h) 2335 -12.23 7.34 10.45 6.33 2024-04-26

CRB gLt 4 442 4 (&) 549.56 -0.61 0.88 - - 2024-04-26

PPI e Tk b 4 (8) 4224.84 0.98 1.14 16.22 5.83 2024-04-26
KA &7 - FHm4a# (k) 80130 1.29 3.91 16.77 9.40 2024-04-26

KizH &5 %+ 942:A00 (Afek) 20490 0.69 -1.17 9.08 1.47 2024-04-26

W R LR HRB400 20mm: 2 F  (A/wk) 3815 0.08 2.80 -2.82 -19.69 2024-04-26
KRt doam (&) 107.83 0.03 1.69 -18.35 -28.84 2024-04-26

A2 BB NI A KB (/o) 0.00 -100.00 3.12 -15.66 -32.46 2024-04-26

B UE R £ LUART 7.25 0.09 0.04 0.55 5.14 2024-04-27

L& B A R LA R T 7.77 0.75 -0.03 -0.95 2.75 2024-04-27
PpHAIE %100 B LAAR T 4.64 -1.09 -0.69 -2.12 -8.67 2024-04-27

kB WIND, P RAEABFRET
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B Rk 3 4R

BE12: #R-PHMLEH (TILIT) BE13: #R. KRPHHLY (T/2T)
40 - #h O | ——MHTEBMAR ——THEEBHAR
35 - 8 1
30 - 7
25 - 6
20 - 5
15 - 4
10 . . . .
2022-01  2022-07  2023-01  2023-07  2024-01 2022:01 2022:07 202301 2023:07 2024-01
KB WIND, WP &GE KA 5 AT KR VIND, & RAEHAF AT
BE14: BHIFTH#H (ET/HF) BR15: 39 GH-P B #F5H
160 - — R I E B WTL 4243 B A48 B3R B 3y BE(Q5500K)
R LA 3 B A 45 45D 900 -
140
850 -
120 800 -
750 -
100
700 -
80 650 -
600 -
60 -
550 -
0 ; ; ; ; 500 . ’ .
2022-01 2022-07 2023-01 2023-07 2024-01 2021-01 2022-01 2023-01 2024-01
KB WIND, WP &RAEFHAF5LAT KR WIND, & AL K50 PT
BEN6: #a. 5. MLy (T/ob) BRAT: FELEBHNH (FA/E)
44 2 (CIOPI) — KL G R
900 - 3000 8.5 — RZH &7 5:FHH:48:A00 (A&4h) 2.50
800 - 2500 8.0 A 2.30
700 - -
600 - L 2000 J[ 510
7.0 :
500 1 L 1500 l,ﬂ‘ f M‘ VM’\
400 - 6.5 | M / 190
300 L 1000 60 |/ ‘V’h
200 4 1.70
L 500 :
100 - 55
0 . . 0 5.0 ’ ’ ’ ’ 1.50
2020-08 2021-08 2022-08 2022 01 2022-07 2023-01 2023-07 2024-01
KB WIND, W &RiEHFF AT KR VIND, ¥ &4E KA 5CHT

H UM B EX LB TES AT -
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B& 18: REHIBIEHK B&19: X5 FE ) Bz
TR T B — G E ) S A
200 - 105 -
190 -
180 - 104 -
170 N 103 .
160 -
150 - 102 -
140 ~ 101 -
130 - 100 -
120 -
110 -+ 99
100 T T r r 08
2022:01 2022:07 202301 2023:07 2024-01 2022-01 2022-07 2023-01 2023-07 2024-01
KR WIND, o RAEHHF AT £ WIND, b L A5 5
B K 20: #fszossst B&21: HELLZEH
— e S 4G A i 4 Tl 4 S
2800 4500 -
2700 -+ 4300 -
2600 -+ 4100 A
2500 -~ 3900 -
2400 1 3700 -
2300 - 3500 -
2200 - 3300 -
2100 - 3100 -
2000 -+ 2900 -
1900 - 2700 A
1800 T T T T 2500 . : : :
2022-01 2022-07 2023-01 2023-07 2024-01 2022-01 2022-07 2023-01 2023-07 2024-01
F B WIND, P FRAEH AT 50 AT KB WIND, P F4EHAF 5P
Bk 22: ELHAAR s B#% 23: EAI5H
£ LHAART % LA K
7.40 A 120 +
7.20 A 115 ~
7.00 A 110 -~
6.80 A 105 -+
6.60 - 100 -+
6.40 - 95 A
6.20 - 90
6.00 - 85
5.80 80 T T r r
2022-01 2022-07 2023-01 2023-07 2024-01 2022-01 2022-07 2023-01 2023-07 2024-01
KB WIND, WP &RAE KA 5 AT KB WIND, W &G HAF AT

. RERT: FIEEKRET, RENEERTAT.
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ZHONGTAI SECURITIES B &Ik
KRR EHA:
A |

EN | TRk 612 A A hARxt R AR RSO MR AR 1S%0A |

WH | AR 6 12 AN A WABT R HA R EFS AR TE AR 5% 15%= 18]

BA | TR 6 12 AR ARzt R B A R 8 50K £ -10% +5%Z 1)

B | AR 6 124-A MARxT R AR E 45 4k ba 2 10%04 £

W | AR 6 12 ANA Wt RE A EIS SR A 10%A B

AT LA P | FUAK 6 12 A A A AT R B RSSO R £ -1 0% +10%=C 1]

BFF | AR 6 124 A AR AR IRk 1004 L

HiE: WBAREAIRELA DG 6 12 A N8 M (RATLF5E0) AR B B A B 45 50 a9 48T T 3% & 3.
Sk A R IHAPIE 300 455 R A Z AT HAZHRIE (AT AR ) R AR AEA (4at
Wb ATEY ) A AR BB T YR TAI P B4 ah Ak, ERTHIUAATE 500 F5ERMATE F 450
Fedch A (AABLEARRIN).

TZ 50

FRAEFBAA BN OATEA “Ard” ) AFFEEARFTELRAHTHIEARTE QLT
#. . ARG REBBRAKE|RBERALAEF .

AR IR T A 8) B TA T AA T 09 2T TR E A TAL, R T AT 5IALE, ) RAR S
BHF B, ERRLAETH Z 7 IR BRF A, A d] AR FRIEZ L2 Sy bk, BAMR
eI T TR RARE B RN TE R AR 49 P, T RE SRR, AN S 3P ARG T 15 & T
BEARR BB Ha g FH FTHBE, RTH L L AATREME G EH MG, AREFBTH. TR &
. A2 ERAMRRBLE P AE X, FMBRIETEF . HE. RIS ORLBAL, AN T
RARSE ¥ 89 R Bt RARAE BB R TRRR . AIRE T TR BIRS TR AES N E P, FMARE
PRSI

TIHH N, HFREEH, BETHELT, N8 RIAEFTA B AEF AIRE P 91547 1 2 P75 | B AGIEAT AR K
FAEATFAE.

BRHREE, LEEAFOHAT, A8 BILANE) 6 KIANAG T 8 R HAT 1% F 35 B e 28] BT ZATHY
ERIFRATR S, FT A KL 8] E AR F BIRBALT AT WA ) Ao ik = 0 5 AT 2 AR IR 5.
AN B) B AN B 4 R BAM FAAT A AR AT LA LA L AMART ML 0912 &

AARE BT “F RAES DA FRAE)” TR . BRARZANE] BEHBER, EAIMFANA, RFFARE
AT XABII. KA. A4, &, FIA. L, BRBA RIS RATH R & M M54,
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