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a
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b EBAEE 7 S5 | 47 sk £ AR

GUOLIAN SEGURITIES 20244507 F 258

a
W, 771X &

W, 711X &5 # 88 R 202402 540 H7
W, 7] 35 75 T & WL N 1% B &N L AR 3R FR 3 A

W, #7456 Ho 7] 8. 53%, IRHL—0. 3pct

B R BT R (H) 202402 £ 4747k A F e isl A 8.53%, IR0, 3pct, 202402 WA 47 kAR AL LA
Lok BT R # 2. 65%, FRIL+0. 09pct, 3L L AR KT o & AT AR B3 L A, ©#717 1k 202402
AeBOEETS 4 4, MbRARET, EH4Ad, REMH. ©HiFL
Aaxs R A Y 202402 ATILHIHEL 5 5. BAkA, BATLEAGELAES, BATTLE
P S WA E 2R AR SR K,
o W, 735 TR FIE AR AR Sk A 3 3R b Lt
202402 EAATLEFRIE K CHFRANEER (7.62%), CHEEH
-23% (2.95%), K4k (2.19%), ®RkE (1.22%). A& (0.41%). e (0.23%). %
/ A (0.18%). Ak (0.18%). MAdt A A, 202402 &2 EH . L HLER
740292)2'3/7 202;'3/11 202'4/3 2()2'/1/7 R AR5 5] 52 3L T H A 3R k+0. 59pct/+0. 17pct/+0. 13pct, 2 & F 4k i AR
POR A, WAL AT =8940k R RAK (BRIE-0. 96pct) . A2 Wik (3R EL-0. 49pct).
KR E . e
(D A BT AT KL ) 84T h 42 HE &b AHAE IR AR AR 3T 4 K36
fzgigﬁgﬁ%*%&i}ﬁﬁ 202402 WA AT R A F A+ EKFFHHAA: TEREK, KiTw A, AR,
% &) 2024, 07. 12 CeT feshime . DK, PERE, BARR, RREA, Bib sy, Hkbl, =2

EJF. EFRR. AH Y, FLRS, FREF. AP RiTE, LHER. &
ﬂ“% E&RE) . RO, BLRy. PEEE, ZFER, AEA Z2ZE
RRERFER. mCRAHLITZRAAKRIZE S, LR, BARER,

W, /)38 B AR LSk b HF IRk B A

MEAAT & FHRIRETEA, BAHEERAHRRERELILTZR, WL KDL
AE R 5%EG alpha BtE, 202402 3K LT LA S TR L e, AP Rize )
(QoQ+0. 53pct, T R). # EAZ® (+0.04pct). H&Z® A (+0. 06pct). 48 H IR
(+0. 01pct), KiT® /) At bbds] B8 % & Ko

BT ED R EMR B ERRI B AR A

202402 © 34T LA EBH A LB IR D iE T, AT AR IR b SRR,

AN BT LA B L P ABEKF, HPEAEER., € RILEAR LK
HIRA SRR B, B 2024H2, wATR EATA T BN @A, F b
e K ETIEFAR, /LS4, AR, PEAZE., LEER, 24468
By ZIRAER. BIREA, ATRES.

RIeF: #ARAFHERATM; HARRACEITBEIAN: RAFNAEMF: HLK
HEMRAE

EERIE S
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GUOLIAN SEGCURITIES

) ElBXIESS

17 e 50 | 47 Ak A R

iE L H K

1. WAERIT I BAH] 8.53%, FFEE=0.30Ct. . oo\t 4
2. FHMB: ©AHEETRITRELSMEMBA LSRG EA 5
3. FThhk: Kizw Aot REASH IR EA 6
4, BFRHE: REBAHSRAFERGIFHART BT o 13
T £ 0 A P 14

K& H R

BE1: wAREARHEBRITLEASFHL T . 4
B4 2: ©hHREAMBBRATLASMEILPIE . 4
Bk 3: 202402 847k A BB B RABELILI — 00 . .. 4
E& 4: 202401, 202402 ZATR R ERHACWPIIRLEL . ..o 5
Ei5: CAREAMBBATLETHASRHGBA T ..o 5
B& 6: 202402 & /X & A A BAITLE FHRIESHSPIRLTAHEL ... ... .. 6
Bk 7: 202402 71 X & AATRRBATL R S F T 156 AR BI T ..o L 7
Bk 8: MEMBEESLAAROGIBITIL . 7
Bk 9: 202402 MM EEL L RSB BIFRIEHFERL . ... 8
Bk 10: AEBRBTELALEABFCBITI 8
B& 11: 202402 AR EB LU R AHCRBIFIEANEL ... 9
& 12: RBEBRBRTELOUESHAIBITIL 10
Bk 13: 202402 42 sk T 2o U R RGBT HEIL . ... 10
BAE 14: BEBRREERCIBI T 11
A% 15: ©/BTHEELRAEIERMBREASECT ... . 12
W& 16: 202402 figfe AR MR T 2L LA ABFCIBIFRESHEL ... 12
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) EIHELESS

GUOLIAN SEGCURITIES

a

R EARE e

1. w3 EARIT I AL 8.53%, 2Rtb—0. 3pct

NFEE A 2024 FR RO AIIE, FMNLERE /XL BRI RITLESH L TR EL AT
L] R AT R AT AT AN B3R A H B E T L. 202402 ATk B A A b A 8.53%, IREb-
0.3pct, 202402 &.#747LABEL LA A 2. 65%, ZREL+0. 09pct, HEEH £ FHEKF.

AR1: ©ARERMERITLESRLER

B&2: 4 RERMBRITLE SRS T

18% 1
16% A
14% A
12% A
10% A 11.0
8%
6%

— N RE AR AR b
15.33%

8.53%

6.41%

7% — ) i B AT B R AL AR 1)

6% 6.

3. 60%

0%

-1% ;@9 Q’LQ

FARR: Wind, EIRIER A ICH

VAT ET, ©HITL 202402 2B Sz T8 44, TREARBZFLEMES, Al

FA KRB : Wind, EIRIERHT AT

ZARAREF, EhAS, £SBkAt. BT 202402 A2F LI HEL B 5.

B &3: 202402 &7k K AL B b RABE LA — I

15% r

o m2024Q2% & rtipl 2024Q2A2 Bt tb15)
10%
5%
0%
-5%
1 .
-10% “ . 1
v E RIE.-A A K N B K B R R B HE B LB ZEYY R B E KR £ E
F B &-HE B F R WK OA B o A OFE B R AR oM R AT R Kk AR A
£ K1ik.2 & LA S S d B 4% & oH B KR M R4
4 f@r-_%j&r‘»"ﬂ % & & T T g i P T £ #H % H
TR ER: Wind, BEFEIEHRHF50 T

WEH LI ERER TG E L N
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| EiatﬁﬁiiEiﬁé A7 B 5

GUOLIAN SEGCURITIES

a

B &4: 202401, 202402 & 47 £ 54 bR T 4L

2% r B AT A LT E A

1%

0%

-1%

2% .
o oG % B O/ O A M AR A M OF B £ R RS T A G B 1# KRE R
%%%Riﬁ%ﬁﬁﬁ@ﬁ#ﬂi$i&§ﬁ€k%ﬁ§ﬁ.3)ﬂléﬂ“ﬁ/ﬁ\/@é\lﬁ-ﬁ%%%ﬁ%
¥ 42 A & £ H 2 3w s M E R & iy % A2 K
Y mH T TR A& H hom B B F K & @ A

|

FHRR: Wind, EIRIERHF 0P &R

2. FHH: B A THEE WX B B A 4
B4 LA
AAVRIEAAT L B LR EAMNSEARITH A, FRAXID A 8 AT R, 202402 £ #7470k

SETFHRBASHCHARAAEER (7.62%), ©HEEH (2.95%), XK (2.19%), &L
(1.22%). A& (0.41%). 4% (0.23%). fitae (0.18%). £ A& (0.18%).

B&S: BARERIFRRITLETHIESRHBILHFITR

202302 202303 202304 2024Q1 202402 24025 it % FHpct  HeTHHA

R & 0. 67% 0. 46% 0.57% 0. 28% 0. 41% 0.13

B 5.31% 4.18% 3. 50% 3. 15% 2.19% -0.96 h
33 0. 58% 0. 27% 0. 29% 0. 19% 0. 18% -0. 01 N -

Bk 0.27% 0. 24% 0. 28% 0. 24% 0. 23% 0. 02 .
AR 7.67% 7.91% 6. 06% 8. 1% 7.62% -0. 49 TN V4 -

B EEE 1. 65% 1.34% 1.67% 2.36% 2. 95% 0.59 ”

LACEEES 1.12% 0.92% 1.20% 1.06% 1.22% 0.17 ~ T i

A4t 0. 20% 0. 14% 0. 23% 0. 18% 0. 18% 0.00 S

KA RB: Wind, BEFRIERAF AT

MESHA BRI T SR F, 202402 ¥ /578 Tk, W& 3 AR R 3 4 ) 52 AL

WEH LI ERER TG E L N 5/ 15
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GUOLIAN SEGCURITIES

) ElBXIESS

7 A 52 | AT e & AR 5

T #H 4 3R 8+0. 59pct/+0. 17pct/+0. 13pct, H A& -F a3l AR LR A, WA AT 89 4RK H K

(3Fb-0. 96pct). 42w it (3R1b-0. 49pct) .

B £6: 202402 2 /1 R & R AT RIT LS FHREEESFHLSILPIZFILEHERL

080 r saswEs (pct)

0.60 |
0.40

0.20 | o

0.00 i :
-0.20 | bk
-0.40 |
-0.60 |
-0.80 |

-1.00 |

-1.20 *

B R

oo

2024Q2% £ H ekl (%)

FRiR: Wind, BEERIERGF 5T 2

3. Ehk: Kiz® A RALHAZAR&ah AT AL

FAIL L Bt

A s

202402 W /X &R AT RITLECTAAAN 5 LIRS H A TENK, Kizk ., MEER,

LAz Re, ICHEK.

LR RERTHE R S Y]
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k4 AR

GUOLIAN SEGCURITIES

G“ ) EIHLIESS bt

BAT7: 202402 & /) & & R AR BRTLESFTETEA 15 LRGH LA TR

HEASE wFak Zﬂ?ig-ﬂiﬁgié 202203 202204 202301 202302 202303 202304 202401  2024Q2 QU
ek TRHEA 1019. 91 3.35% 2.14% 3.38% 2.29% 3.27% 1. 74% 4. 24% 4.20% -0. 04
RAEEFH KiLd ) 379.86 0.32% 0.22% 0.30% 0.27% 0.47% 0. 42% 1. 04% 1.56% :

FAK fa s & R 229.91 0.96% 0.77% 0.91% 0.79% 0. 68% 0.53% 1.12% 0.95% -0.17
AN A i 151.14 1. 04% 0.85% 0. 69% 0. 44% 0.47% 0.33% 0. 48% 0. 62% !i()‘ 14
gk GO AR 128.18 0.31% 0.43% 0.51% 0. 39% 0.59% 0. 45% 0.67% 0.53% -0.14

wAHEFTH FEAAL 76. 67 0. 06% 0.09% 0.08% 0.13% 0.16% 0.21% 0.27% 0.32% 10. 04
FAK A iR R 72.41 0.22% 0.19% 0.26% 0.25% 0.20% 0.17% 0. 16% 0. 30% !0‘ 14
RS LREA 61.44 0.17% 0.13% 0.16% 0.14% 0.20% 0.17% 0.27% 0.25% =0. 01
eAHETH B 48. 58 0.02% 0. 06% 0.03% 0. 06% 0. 04% 0.10% 0.14% 0.20% 0.06
2k ik £ 47.27 0.05% 0.13% 0.13% 0.16% 0.12% 0.12% 0.19% 0.19% 0.01
ERRE ZEESR 45. 66 0. 04% 0.05% 0.04% 0. 04% 0.07% 0.09% 0.18% 0.19% 0.01

AR R 44.52 0.05% 0. 06% 0.05% 0.08% 0.07% 0.12% 0.15% 0.18% 0.04

R, RAwH 42.15 0.22% 0.17% 0. 06% 0.11% 0.09% 0.11% 0.12% 0.17% 0.06

fit A & i Ay 39.85 0.34% 0.23% 0.16% 0.18% 0. 06% 0.08% 0. 1% 0.16% 0.05

BAHETEH RHRAR 35.36 0.09% 0.12% 0.13% 0.14% 0.09% 0.12% 0.13% 0.15% 0.01

FARR: Wind, BEIRIERFTATEE

HAVR I E IR T S AE N R AT 54T, 202402 K H AR 3k K £ H4 Fh 7] 37 16 +0. 13pct
E0.41%, £ 202402 F &4 % A 2B 4B KAk T - R4 AR 0. 038% (QoQ+0. 022pct, TR ).
FRILAZ4Y 0. 006% (+0.004pct). XK AL 0.020% (-0.001pct). £ A%/ 0.000% (-0.001pct).
A MEAAL 0.000% (—0.001pct). H A B4y 0.002% (—0.002pct). 4 KA+ 0.005% (-0.005pct) .

B&8: REMREZLLESHCILFITR

HEAPE 2% JEFF AR 202302 202303 202304 202401 202402 2024023k E FHpot

A #A Prafse  0.029%  0.027%  0.040%  0.016%  0.038%

e REF JRITRiAy  0.024%  0.012%  0.013%  0.002%  0.006% F o004
e A5 EMAA  0.071%  0.049%  0.042%  0.021% 0.020% [| -0.001
Rk EL £F WA 0.026%  0.020%  0.018%  0.001% 0.000% [} -0.001
Rk R3% ARA4 0018  0.017%  0.031%  0.001%  0.000% || -0.001
s R HAMA  0.040%  0.020%  0.016%  0.004%  0.002% [§ -0.002
g AL SHFFH 0.029%  0.023% 00265  0.010% 0005% | ] —0.005

FH KR Wind, EBRIERHF AT

FH LI RIRER NG E 25 7/ 15



k4 AR

GUOLIAN SEGCURITIES

G“ ) EIHLIESS bt

H&9: 202402 REMKEZ DL R KPR EFHHFH R

0-25 1 FR3FIE (pot)
020 L e
0.15
0.10 le a4y
B 3
(A
0.05 R .
o B AR
AREL g~ "~ kewx
- B EMH A
0. 00 w‘ = = q’ —= rad 1 1 1 1 1 1 1 1 J
070Q T e 0.02 0.04 0.06 0.08 0.10 0.12 0.14 0.16 0.18 0.20
rrep] \ B o) Fe 7 A
LE R N, 202402 B HAWH (%)
ok
005 B gmes

FA KR : Wind, EFRIERITHTHERL

BAVEBER M T D WAF A RFIT O, 202402 F KA A 4 H 4 th 4] 3R 160, 96pct
E 2.19%, A 202402 & 50 A AB IR TR AE L4 T FI5H 0.05% (QoQ+0. 02pct,
FR). E£EE 0.04% (+0.01pct). £ A %4E 0.13% (0. 0dpct). #hifA+44 0. 10% (0. 13pct).
Ma sk @Rk 0.95% (<0.17pct). KA AL 0.10% (-0.21pct).

M&10: ARMREZLLE KB IHFI TR

202302 202303 202304 202401 202402 2024023t & Fhpet

AR EE P 0.04% 0. 05% 0. 04% 0. 04% 0.05% 0.02
T EPG EH£EHE 0.04% 0. 00% 0. 05% 0. 03% 0. 04% 0.01

AR #H TCL¥3  0.27% 0. 21% 0.10% 0. 05% 0.03% -0.01 [}
Rk — i Airast 0.07% 0. 04% 0. 05% 0. 03% 0. 00% -0.03 [}
AR L& Bl 0.25% 0. 16% 0.13% 0. 06% 0.03% 003 |0
At ZEE AZET 0.05% 0. 03% 0. 04% 0. 06% 0.02% -0.03

AR —fkit A 0.33% 0. 40% 0. 25% 0. 16% 0.13% -0.04

AR AR WEH 0.13% 0. 09% 0. 1% 0. 10% 0. 05% -0.05 [ W
AR 4 AAME 0.21% 0. 25% 0.16% 0.17% 0. 09% -0.d8__
AR — kit FBEAH 0.50% 0. 30% 0.19% 0. 23% 0.10% [-0.13

A E£EH mEALR  0.79% 0. 68% 0.53% 1.12% 0. 95% E

LS — kit RALEE 0.32% 0. 33% 0. 25% 0.31% 0.10% | -0.21

FA KR : Wind, BEBRIEFRA AL

FH LI RIRER NG E 25 8 /15
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GUOLIAN SEGCURITIES

R EARE e

B &11: 202402 A K MRE E LK A RA BRI T 3 1HF L

0.6 FaEsFE (oct)
0.5
0.4
0.3 ' -~ kfeex :
B R ke
Iv 35 4R
0.2 i AR
b B aen
0.1
ﬁg%l EY
o 2|
0.0 'Va-"ﬁ';f'et - . . . . . )
ol Ny ﬁg""U.'z-----------'--------Q'-é-iﬁ-ﬂﬂi‘“’} 0.6 0.8 1.0 1.2
N TR Y 202402 % & H e (%)
-0 | NN~ T e
HICEMN 3o g+ B il BREMA e
EAEE [ |
02 | - ' EE R
Figid %7 B4t
KA KA CREE
-0.3 *

TR : Wind, EIRIEARH AT LT

BAVRIAZ LR T B W AE AR BT AT, 202402 42 AR A &4 37 1k-0. 49pct
£ 7.62%, ¥ 202402 F S0 AR AR L BG4 T /L4 R 0. 62% (QoQ+0. 14pet,
FR). ##4k£ 0.09% (+0.04pct). FKEEX 0.06% (+0.02pct). AHi&#]0.19% (+0.01pct). KW
4 0.10% (0. 03pct). E A& % 0.10% (-0. 03pct). T 4&8H4X 4. 20% (-0. 04pct). JLIIH K 0.53%

(-0. 14pct),

T

oL RIRE RN E &5 9

9 /15
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GUOLIAN SEGCURITIES

a

17 A

k4 AR

Ai12: ZERREZLLESHLIATR

JEEFA 202302 202303 202304  2024Q1 202402 2024Q23 L% #pet
LR W M fespige 0. 44% 0. 47% 0.33% 0. 48% 0. 62% 0.
LR B # oAk £ 0. 05% 0. 05% 0. 04% 0. 05% 0. 09% 0.94
4 o 3t W it kB i 0.07% 0. 08% 0. 05% 0.03% 0. 06% o.ﬁ
4 3, Lx A3k A 0. 16% 0.12% 0.12% 0.19% 0. 19% 0.1
2 BALE §E A A4 0.05% 0. 05% 0. 04% 0.02% 0. 02% 0.{00
2 Rt JEAEAZL 0.17% 0.12% 0.12% 0. 09% 0. 08% 000
A2 W M Ei 54 0.06% 0. 03% 0. 06% 0. 04% 0. 03% -q 01
LR [ A Biepty 0.26% 0.13% 0.13% 0. 06% 0. 05% 0 02
A2 AL A A %A 0.08% 0.07% 0.07% 0. 04% 0. 02% 0} 02
4 i 3t WAk #4077 0.22% 0. 19% 0.23% 0. 10% 0. 08% 10} 03
4 3, R WA 0.28% 0. 15% 0.17% 0.13% 0.10% 10 03
2 AL A $E % 0.23% 0. 19% 0.11% 0. 14% 0.10% 03
2 W M FREMK 2.29% 3.27% 1.74% 4. 24% 4.20% 04
A2 42t & ESHE 0.12% 0. 07% 0. 08% 0. 05% 0.01% =0 04
LR (Y0 ZEMAE 0.10% 0. 06% 0.08% 0. 05% 0. 00% Ei 05
2 o 3t B ALE I LK 0.39% 0. 59% 0. 45% 0. 67% 0.53% | z 14
FA KRR : Wind, BEBRIEFRA AT
B&13: 202402 2R AR EZ LV RS HSPIFLEDHFRL
101 SRR R (pot)
0.8
0.6
A2 RE
0.4
R ##
WA Fread
0,2 t # i
o e 2 RH R
K\ AL -
o B4 %
0.0 >‘€—'! : : : : : — '
F - ot L 1.5 2.0 2.5 3.0 3.5 40 W 45
& 77w A& HAE TR A
B LRI 202402 % & H A rebl (%)
44
w0z - A

FA KRR : Wind, EIKIERATLATERE

_i}

P HERE RN Z & 59

10 / 15



k4 AR

GI“ IE=HALEZS TS

GUOLIAN SEGCURITIES

FAVEIAL BAR B E B A AE A R BAT AT, 202402 A4 w4 3k K 245 6 1) 3R 16 -0. 02pct
£ 0.23%, 4 202402 £ E LU A BB TR T AF R A 0.017%(Q0Q+0. 012pct, TR,
F EA%ZE 0.002% (+0.002pct). A 454 0.098% (RILAE). Lik¥ 4 0.008% GRIERE), iz
7Pl 0.001% (GRIEARE ). A4 0.001% (0. 007pct). LML 0.035% (-0.010pct). & ik
&4 0.023% (0. 010pct).

A&14: BERREERLIF TR

HANE£ % EEFA 202302 202303 202304 202401 202402 2024023t E FHpct

A B H AAe 4 0.032% 0. 004% 0. 022% 0. 004% 0.
A L] wEAZE 0.012% 0. 008% 0. 008% 0. 000% 0.
A PR a4k 0.064% 0. 075% 0. 082% 0. 097% 0.
e ERH LiEe q 0.006% 0.011% 0. 004% 0. 008% 0.
A B R imaAvig 0.007% 0. 003% 0. 008% 0.001% 0.
A B R v HAE 0.003% 0. 004% 0. 009% 0. 008% 0.
Ha HRH Ny 0.033% 0. 038% 0. 033% 0. 045% 0.
A BT G4y 0.038% 0. 041% 0. 034% 0. 033% 0.

FARR: Wind, BEIRIERF LR

BAVEIE )58 F&E P L &80 R AR T & AF 9 ABEAT 947, 202402 ® 75 E BR

3 K 4 I IR b+0. 59pct £ 2.95%, AP 202402 T E oL A AP T T Kiztk A

1.56% (QoQ+0. 53pct, TR, H4&LH 0.20% (+0.06pct). F EAE 0.32% (+0. 04pot). AR

4 0.06% (+0.03pct). £ EFR 0. 15% (+0.01pct); £ ML &Mk X &+ LB R IL+0. 17pct £

1.22%, H ¥ 202402 & G4 A A H LB E L4 T FFHE A 0. 07%(+0. 0dpct) & K AAY 0. 06%
(+0.03pct) = ZEJF 0.19% (+0.01pct); % AEA 3k A 4 #5420 1L—0. 01pct £ 0.18%, H
202402 F &4k K A H A ] T de T A& B4 0. 16%(+0. 05pot) . i A & 7% 0. 00%(-0. 03pct).

WEH LI ERER TG E L N 11 /15



SRy

IEIHRLE S 17

GUOLIAN SEGCURITIES

a

B%15: ©HEEHILMRE/MARRESEHSTR

202302 202303 202304 202401 202402 2024023tk E Fhpct

© 7 EEH KAKE  kiwsn  0.27% 047 0.42%  1.04%  1.56% JBOSs |
eAEEH KARE Ees  0.06% 0. 04% 0.10% 0. 14% 0. 20% i 0.06
fE ik FHPCS  iBkpEfy  0.18% 0. 06% 0. 08% 0. 1% 0. 16% 0.05
CAEER B B FEgE 0.13% 0. 16% 0.21% 0.27% 0.32% 0.04
b Hit% Twitgd  FHEA 0.02% 0. 02% 0. 04% 0.03% 0.07% 1 0.04
L Rit% Twitd  EARS  0.09% 0. 06% 0. 08% 0.03% 0.0 1 0.03
bAEER  BREOME  AERAH  0.03% 0.01% 0.02% 0.03% 0.0 1 0.03
EAEERH KAKE  EEEE 0145 0.09%  0.12%  0.13%  0.15% | 0. 01
L Rit% Abitd =ZE0.04% 0.07% 0. 09% 0.18% 0.19% 0. 01
ES L] AAKE  FRe  0.01% 0. 00% 0.01% 0. 00% 0. 00% 0. 00
A EER AKE L kKfage  0.02% 0.01% 0.02% 0. 00% 0. 00% 0. 00
b Hit% FoAfte  Eedig 0.13% 0. 14% 0. 15% 0.12% 0.12% 0. 00
L Rit% Twitsd  BREL 0.14% 0. 20% 0.17% 0.27% 0.25% | -0. 01
i1 L HEER  0.06% 0. 04% 0.02% 0.03% 0.00% | -0.03
FA KRR : Wind, BIRIEFRFT A2
B &16: 202402 % A LARMIRE £ b £ & H B BRI T3 L
0.0 r gamwEaroo) e
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