3t RS

HAITONG

55,

B RRE
20234 11 A 19 8

ARk TAEATR,
ARk TA2 AR

KR

(DL B FB4:E 5, 500 Al #5382 33
H—— 5L R E T AR
(20231023-20231027)» 2023.10.29

CREFIBRFIULAZLFNa——F
ik Mk B T 4R ( 20231030-20231103 )
2023.11.5

(% Bk EALA fo 8 % GRU 97k 5 K —
— Z A I T R R
(20231106-20231110)» 2023.11.12

R URLREEE S-S
Tel:(021)23219732
Email:fengjr@haitong.com
£ $5:50850512080006

SR EARE
Tel:(021)23212230
Email:ylg9619@haitong.com
E$5:50850516050003

2HEEAR . EFEE or PHFH? —

s W % KR OB F A R

(20231113-20231117)
BREE:

%ﬁ%ﬁ‘ BF. AB (44 2023.11.13-2023.11.17, 11 A %A 2023 544

% FAE E 5 A H-0.12%. -0.50%VA % 3.52%.

TR,

FAEHEREF. KA. 11 A & 2023 #5469 % DAL EE 55 4-0.10%.
VA% 3.55%.

-0.57%

FREEZANEREWERAF. AR. 11 A& 2023 585 % Ik 3 E 45 4-0.33%.
-0.65% & 9.69%.

FREENERZBERTF. AR. 11 A& 2023 585 % T 5 E 455 4-0.64%.
-0.99%A &_8.20%.

FEEREEENEWR T, KA. 11 A & 2023 449 % =ik £ 5% 4 0.00%.
1.07%VA % 9.08%.

FEERESFENEERT. AF. 11 A& 2023 569 %%
0.70%A % 9.17%.

Sk 55 4-0.39%.

REF 3 HMBF (GRU(0,1)+NN(10)). A . 11 A & 2023 F49 % Tk #HF

4% A4 0.35%. 2.45%A R 44.92%.

REF I FHMEF (GRU(50,2)+NN(10)). A . 11 A % 2023 49 % =ia &
55 A 0.37%. 2.56%4 % 41.47%.

REFHMEF (&t GRU(50,2)+NN(10) ). AJE. 11 A & 2023 &4 % =l
#F 5514 0.39%. 1.93%A % 39.42%,

REFIHFHARF (F£2EH LSTM(48,2)+NN(10)). A& . 11 A & 2023 4+
W% EIREELSHH 0.67%. 2.69%A A 36.24%.

REFIBT (ZHELEARA-5 BAFE). KA. 11 AR 2023 F49 3 M HF 0
A #-1.89%. -1.52%A & 57.45%.

FEFIBF (ZHAEEHER-10 475 ). KF. 11 AR 2023 F¢5%
SR 4-1.91%. -1.61%vA % 59.58%.

RN H
B ERAA W FIE 500 Al 3¥3%4. AF. 11 A & 2023 F2 5 KB 554
-0.24%. -0.18%¥A % 17.80%.

B ERAH FiE 1000 Al ¥aREA. KA. 11 A A 2023 SFHRRFILE S H
-0.32%. -0.64%A % 22.81%.

AR T: BFRBENE. mshR s,

4 ik E L2 6945 B FE ek 42 B R
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G ) HAITONG

LRRIAME ARRIAZIR 2

B X

10.

11.

12.

13.

14.

15.

16.

17.

18.

e (Y - e SRS SP 6
TATIEFD B BB T oottt 7
TF )G FEATEIE B E i 8
TF )G AT B BB S oo 9
TEBEE R TG B (oot 10
Vil = N - SRR 10
PR AE oottt n ettt ettt st re e 11
Y T N - 2 /OO 12
FIEEFRE AT G s 12
KBEFNIRTE ooovorieeiieeee et 13
REF 3 HIMAT (GRUBO,L)FNN(L0) ) vt 14

FEF ] HMET (GRU(B0,2)HNN(L0) ) oo 15
HEF D EHHATF (53 GRU(B0,2)FNN(L0) ) oot 16
EEF)GMATF (KEZEZE A LSTME8,2)+NN(L0) ) oo, 16
REFIBRF (ZHEERBAS BAFE) e 17

REFIRT (BHAFAA-10 BAFE) s 18
F AR Al FEHBEIRZLA oo 19
JRUBEFE T oottt 20

4 ik E L2 6945 B FE Fe k42 B R
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VAl fE g

HAITONG

Rk TAZAR S, Rk TAZ B4R 3

HEX

A1
B2
A3
A 4
A5
K6
"7
A8
A9
A 10
A 11
A 12
A 13
A 14
A 15
A 16
A 17
A 18
A 19
A 20

A 21

A 22

A 23

B 24

A 25

B 26

" 27

SIRE R F % EA8F 5255 (2014.01-2023.11) .oveveieeieieeee e, 7
BRI T % BHLZR oo 7
FATHES BB F % RA85255 (2014.01-2023.11) o 7
TAEF EHE T 5 ZHE oo 8
FHEFEANETR EWE TS ZAAATRIE (2014.01-2023.11) oo, 8
FEEFEANZTREEIE TS 2R e, 9
TFHBEEINTREEAT % ZARATIEEE (2014.01-2023.11) oo 9
FHBEFEANBTRBER T L EIE oo 9
FEBEREEFEANEWETF S 24035255 (2014.01-2023.11) v, 10
FrEBEREFFEANERE T S FU A i, 10
FrABEREAFENZBERT % £A3T3855 (2014.01-2023.11) o, 11
TG REHFENBIEBE T S FHE oo, 11
R RAERF % AT 3%55 (2014.01-2023.11) v 11
B RIETE F % BHEL oot 12
BFERR EWEF % 240315255 (2014.01-2023.11) oo 12
BB E S ZME (oo 12
FHPERBEEFRE AT S 2037325 (2014.01-2023.11) v 13
FHFLERBE BT EE T L ZMA oo, 13
KEIHHIGE T % FAXTRFF (2014.01-2023.11) oo, 13
REIEFDHEIGE T B ZUCER oot 14

FEF ) HMETF (GRU(0,1)+NN(10)) % =AR*F5% 45 (2014.01-2023.11)

14
EEF ] GHMEF (GRU(B0,1)+NN(10)) £ ZIE (o 15
REF ] HMAF (GRU(0,2)+NN(10) ) % =ABF5%355 (2014.01-2023.11 )
15

EEF G5B F (GRU(50,2)+NN(10)) £ ZIE oo 15
R 5] S F (2t GRU(50,2)+NN(10) ) % = 48%t5% 55 ( 2014.01-2023.11)
16

D SEF (i GRU(50,2)+NN(10)) % 2K oo, 16

FEFIHMAF (K L£EFEH LSTM@A8,2)+NN(10) ) % = 48 2 3% 53

4 ik E L2 6945 B FE Fe k42 B R
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ON Ak fa %

\é) HAITONG ER IR IR 4
(2014.01-2023.11) coovveeeeeeeeeeeeeee ettt 17
B/ 28 REFIGMAF (R£EFH LSTM(48,2)+NN(10)) % il v 17
H29 RKEFIRT (SHAEAE-S BAFE) % 248545%355 (2017.01-2023.11) 17
B30 FKEFIATF (3HEEBEABBAFE) ZTHE s 18
B3l FKAFIABT (ZHKLEAHR-10 BARE) % 2AAxFI%55 (2017.01-2023.11)
18
BH32 FKEFIATF (3HEEEA-10 B4FE) Z2HE e 19
A 33 JB &R 464 F 4 500 Al 38 32284 Rt A2 4K & (2017.01-2023.11) ............ 19
B34  BAEAEEFIE 500 Al 3 IRLEARFIE o 20
B35  RAAEH FTAE 1000 Al 352484 R AR HUIKE (2017.01-2023.11) .......... 20
B 36  BEAL T IE 1000 Al 3 53R LA ABZT IR ooveeeeeeee e 20

4 ik E L2 6945 B FE Fe k42 B R
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\é) HAITONG ERRIAZHR 2Rk TAZRIR 5

2B FE

%1 B IRE T 2 Rl E . B RRIOMBRA EIEF i, 6
& 2 FIERA ) Al 3 ARG R BFVK AR R EIER e, 6

4o ik X2 6015 AR Ak e 5 A



N

ON Ak fa %

\4) HAITONG ERETAEA 2Rk TAZR 6

TRILE T HEIEASRIAZANRT LN SIERE-F AR, 11 A& 2023 4 %
THH. SEABPKBEAABERE, ARFEFIREFAIR LGRS L b, [@2
GRU £AEA R AR, W % A EARAR £ 2k i An KA % L I R =K.

A1 HRARRTERKEA. $ARBPOKBRABBES

32ERE % RRP B
2023 4% 2023 %
5 11 2023YTD A 1 2023YTD
AR A ApE g A A&

B X SFARE -0.12% -0.50% 3.52% 4/11 0.64% 0.81% -0.91% 5/11

B A FATE3h bk -0.10% -0.57% 3.55% 5/11 0.19% 0.11% -0.38% 8/11
FHEEENER G -0.33% -0.65% 9.69% 7/11 -0.16% -0.58% 3.97% 7/11
FREENERRE -0.64% -0.99% 8.20% 6/11 0.33% 0.22% -1.35% 5/11
FRERFEEN LK 0.00% 1.07% 9.08% 8/11 -0.05% 0.57% 5.36% 6/11
FRERESEENZE -0.39% 0.70% 9.17% 7/11 -0.39% 0.39% 4.18% 7111
Bt R & -0.75% 0.87% 8.17% 6/11 0.36% 1.81% -0.72% 5/11
RIERE & -0.40% 0.70% -3.71% 4/11 -0.03% 0.73% -5.33% 2/11
PHEERBELRELL 0.65% 1.34% 2.82% 7/11 0.18% 0.20% 4.70% 7/11
X¥E 3 HE -0.12% 1.07% 2.04% 7/11 0.36% 1.17% -4.08% 6/11
GRU(50,1)+NN(10) 0.35% 2.45% 44.92% 11/11 0.13% 1.55% 14.81% 9/11
GRU(50,2)+NN(10) 0.37% 2.56% 41.47% 11/11 0.05% 1.33% 12.95% 8/11
##t GRU(50,2)+NN(10) 0.39% 1.93% 39.42% 11/11 -0.20% -0.29% 12.74% 8/11
HE£:2& S LSTM(48,2)+NN(10) 0.67% 2.69% 36.24% 10/11 -0.04% 0.04% 13.74% 9/11
2B EAER -5 HAFE -1.89% -1.52% 57.45% 10/11 -0.47% -0.65% 20.34% 10/11
3 BAEFEAAR-10 B AFE -1.91% -1.61% 59.58% 10/11 -0.43% -0.47% 23.10% 10/11

FoH kIR Wind, #HBIERHFR T

TABETT B EAA G FE 500 Al 3 3% 40 4-F=F E 1000 Al #3% 4040 A 8. 11 A A
2023 S 69 AR E B R JE

&2 RERARH Al B RAESRBIIKAREER

AR 11 A 2023YTD 2023 R AR E
$E 500 Al # 3% -0.24% -0.18% 17.80% 29/44
4 1000 Al 3# 3% -0.32% -0.64% 22.81% 30/44

KA RR: Wind, EilBiESFR T

1. SR ERTF

THREFRT AEBRCHZMBERTLTHIE 10% % =A% 5544, B
Tyt B Kan bt £ 4 ﬁi«@&l%$%ﬁmﬁﬂw——:ﬁﬁ%iﬂ Z W H A
AFIEY. (EXTFHEFHATER, TR ).

T 50 B3k IE L5 6945 S B Ak B oR



)

N

D VhlhTa -

HAITONG ERRIAZR IR T

Bl HRBERT S =4%3%5H (2014.01-2023.11)

40 RS (£4) 7.0%
3.5 —_— S ARt iREg (Ah) 6.0%
5.0%
3.0
4.0%
25
3.0%
2.0
2.0%
o 1.0%
1.0 0.0%
N N N N N N N N N N
o D o ) oo D o ) oo D
o o X o o o o o ol oV
N N N N N N N T Q )
m > o D ® ® o ® ® P

FHERIR: Wind, EBIERFR AT

THETT SHBERFAR. 11 A & 2023 #4645 % =i #.

B2 HpERT S ZIE

12.0%
9.9%

10.0%

8.0%

) 6.4%
6 00 5.6% 6.1%
. 0
0,

4.0% 2.9% 3.1% 35%
0.0% e —

20% -0.1% -0.5%

I A A SER

mSikE mEXKE W3Rk

KRR Wind, ABIERFT T

2. TATRZ) & HEF

THETTABEBCH TATAS &WEATLTHIE 10% 3 =LA E ik 554
. BTyt i kb £ A0RE (BRATAIHMR (Z+42) ——FAR T L
S IVE BN RN,

B3 FATksh BT 2 S48x5%55 (2014.01-2023.11)

40 BRI (A 4h) 6.0%
35 % =AastiREg (£4h) 5.0%
3.0 4.0%
2.5 3.0%
2.0 2.0%
1.5 1.0%
1.0 0.0%
\q;'b\ \q;,b\ \m(b\ ,\q,’(b\ ,\q;{b\ :\{v(b\ ’,\q,{b\ ’(L,b\ ,\q;(b\ \q;'b\
O L A

KRR Wind, ABIERFT T

sl Wik X ZE 694E B AR FE Ak AR B R
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D VhlhTa -

HAITONG ERRIAZHR ek TRk 8

THEETT TATAs & IEFAR. 11 AR 2023 569 % 204,

B4 FATESSWE TS RkE

12.0%

10.4%
10.0%
8.0% 6.9%
0,
6.0% 499 5%
3.6%
0.0% - |
- 0,
-2.0% 0.-1% -0.6%
ENG AA Ak

mEkiE mEKiE WHEKE

PR IR: Wind, #8EAAF R AT

3. FAEEAZTR G

TEHETT AE#RCHTHEEEATR GWATHIE 10% % =LA 043t i% 55
A, ATt A5 RiEAE EARE GARBF 27K (S+wW) —— A F AT
B Fa WL F 3 4G 5 BRI L A D,

B5 FHEEANER EWET 2 T4513%55 (2014.01-2023.11)

45 BRI () 6.0%
40 | g EARATIRES (L) 5 0%
3.5
4.0%
3.0
3.0%
2.5
2.0%
2.0
1.5 1.0%
1.0 0.0%
N N N N N N N N N N
) ) ) ) ) ) 3 ) ) )
N & AN NN AN
N N N N X! N S S Q q
DY P > DY e ¢ ® e ® P

FHRIR: Wind, ABIERAT T

TEHRTTHAAEFEAZTR EWWEAFTARRE. 11 A& 2023 4% DK 4.

s Wk 2B 015 S AR AR 9
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9/

VAl fE g

HAITONG

Rk TAZAR G, eRk TAZRIR 9

BH6 FHEEEAZTRLILETEZTHRE

16.0% 14.8%
14.0%
12.0%

9.7%

10.0%
8.0%

5.2%

6.0% 4.2% 4.9%

4.0%

21% 25%
o |
0.0% —

-2.0% -0.3% 0.7%
A AR AR

mEkiA mEkich w3EiE

FHPRIR: Wind, EBIERAFR AT

4. FEEBENZTREBE

THEFTT AESRCHFESEEIANZTREBEEATHIE 10%% FHA Y% 5
A, ATt A RiEAE TARE GARBF 27K (S+wW) —— A F AT
B AHLR F 3] 84 Z ISR IKIAAL ) ).

B7 FRAEEANERZERT S =48x53%8 (2014.01-2023.11)

6.0 RAEH (H4h) 5.0%
55 . 4.5%
% ARt IREE (Adh)

5.0 4.0%
4.5 3.5%
4.0 3.0%
35 2.5%
3.0 2.0%
25 1.5%
2.0 1.0%
15 0.5%
1.0 0.0%
N N N N N N N N N N
\q;'b v\(v% \{v'b Q)'\(V% . \{V‘b %j\{v‘b qf\{vrb Q(vfb \055 ,1/'\{1’:5
N T D T N I O

FHRR: Wind, ABIERFT T

TERTTAAEFEAZTRZERTARE. 11 A& 2023 F6 % 24,

B8 FAEIANRBBREBATS ZKA

12.0%

10.0%

8.0%

6.0% 5.0%

6.0%
4.0% 2 6% 3.3%
6%

9.5%
0.0%
| I

8.2%
-2.0% -0.6% -1.0%

A AA ZE VTS

wEkla mEkis mERlkE

KRR Wind, ABIERFT T

sl Wik X ZE 694E B AR FE Ak AR B R
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\O ) HAITONG eRRIAZA eakTAZ 4R 10
5. F&EREFENEIL

TEEFTT AESRCHFTHERESEINLLATHIE 10% % 24050/ 3%
38418,

B9 FREXESHEANLILE TS TARTEF (2014.01-2023.11)

.0 BAS (EH) 5.0%
: 7z 4.5%
6.0 % ARATIBES (Adh) e
5.0 3.5%
3.0%
4.0 2.5%
2.0%
0 1.5%
2.0 1.0%
0.5%
1.0 0.0%
N N N N N N N N N N
) ) ) ) ) 3 ) ) 3 3
R & 9 R A S A
N N N N X N S S Q o)
S ) > DY > > > ® e P

Forb kIR Wind, #HBIERHFR T

THAEFRTHAABEREAFEANLGEF AR, 11 A & 2023 69 % KA.

BI0FEEKBLEEIANL AT 2 Tk

18.0% 16.2%
16.0%
14.0%
12.0%
10.0%

8.0%

9.1%
7.1%

5.4%
6.0% 4.3%

4.0% 2.3% 2.2%

0 1.1%
- N o -
0.0%

A £ SedEvd sk

NS KKA mEAKE w3EKE

KRR Wind, ABIERFT T

6. FHEKRESFENEZRE

THETTABEBCHTEE KEFRINRELTHANE 10%3 ZHE 09T i%
55918

sl Wik X ZE 694E B AR FE Ak AR B R
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ON 7AlATES-

& ) HAITONG e IEMR ek TEER 11

B11FREKESENEERT S TAR*EF (2014.01-2023.11)

50 BAEH () 6.0%
R .k RO 0%
4.0

3.5 4.0%
3.0 3.0%
- 2.0%
2.0

1.5 1.0%
1.0 0.0%
\,vfb’\ :\q;r‘:,'\ (lf(b\ ,,{lf(b\ ,\q;{b\ :\q;(b\ \q;,b'\ I\(v,b\ \q;,b\ :\fvfb\

PO S

KRR Wind, ABIERAT AT

TRETTHFABERESFFENZRERTAE. 11 A &R 2023 F65 % FIH,

B2 FBEXESENEERT S T

16.0% 15.1%

14.0%
12.0%

9.2%

10.0%
8.0%

5.9%

6.0% 5:2% 4.5%

4.0% 19% 2.3%
7 mn
0.0% —
-2.0% -0.4%
A AA SR

0.7%
|

mEkiE mEkiE wHEKE

FHRF: Wind, ABIERT T

7. BBt R %

THETTABERCHERARER T LT HNE 10% 3 ZRE AT IRFEF4E.

B 13 &t R BT % =40F3% 5 (2014.01-2023.11)

1.0 A () 12.0%
11.0 —_— ARt REE (£4h) 10.0%
9.0 8.0%
7.0 6.0%
5.0 4.0%
3.0 2.0%
1.0 0.0%
N N N N N N N N N N
\%\‘VG’ \k,(v% @pf” \%\fv% . R \%,(v"” @;v% qp,\fv"’ m"&% (iv(v"”
o P P ¢ P P P P P >

FH R Wind, AHEBIESR T

TERFT B REETAR. 11 A K 2023 69 % 2k,

4ol ik E L5 6913 SR An ik A2 7 W)
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VALA T2 5

HAITONG

ERk AR, eak TAZ IR 12

B14 Bt RAER T 3wk
12.0%
10.1%
10.0%
8.2%
8.0% 6.6%
5.7%
6.0%
4.0% 7% 3.4%
2.0%
i ]
0.0% — ]
-2.0% -0.8%
AJA AR AR

mZLlkE mEkkE mEEKE

KRR Wind, ABIERAT AT

8. EARRX &

THETTABEBCHRERRL AT IH/E 10% % =0 -E-t40xT iR 45414

B 15 BAARR & IWET % £4855% 55 (2014.01-2023.11)

55
5.0
4.5
4.0
35
3.0
25
2.0
1.5
1.0

RREH (H4h)
— I ANATIREG ()

12.0%

10.0%

8.0%

6.0%

4.0%

2.0%

0.0%

FORROR: Wind, 8 E KB 5 AT

TAEFTRERR &WEFAR. 11 A K 2023 569 % =i#A.

B16 BEARR &b % Rk i

10.0%
8.0%
6.0%

4.0% 230 2.7%

-0.4%

2.0%
0.0%
-2.0%
-4.0%

-6.0%
AR

5.5%

5%
5% 4 8o

AA

0.7%
I

B3R E mELRE mE T

9.2%

-3.7%

AEhk

FH R Wind, AHEBIESAFR T

9. FH¥HEERELBH EIL

4 Wik E XS 91E,

ST A kAT B



N

N

o)

VALA T2 5

HAITONG

Rk TAZAT S, e Rk 142 4R 13

THETTAERECHFHEL

53918

R AR EIATHIE 10% % = LA5- 6483t 7%

B17 FHEERALE LT ERE T % £A0513%55 (2014.01-2023.11)

35 BREH ()
3.0
2.5

2.0

15

% wARr AR (A4h)

10.0%
9.0%
8.0%
7.0%
6.0%
5.0%
4.0%
3.0%
2.0%
1.0%
0.0%

FHRIF: Wind, ABIERR T

THETT FHELALSAE WA FAR. 11 A A 2023 F469 % ik A.

B18 FHRELEAL LT ERR TS ZKE

18.0%
16.0%
14.0%
12.0%
10.0%
8.0%
6.0%
4.0% 2.5%

1.8%
2.0% 0.6%

>

AR

5.0%

15.5%

3.6%
. lls%
-

12.7%

I -

KA AE Ak

mEKkE mERKE WEZEKE

KHRR: Wind, ABIERT T

10. K #-3 h ke

THETT AEBRCH R LS REETIHINE 10% % =LAt 155 514,

B19 K&z HEE T % £4x5%55 (2014.01-2023.11)

28 BREH () 14.0%
2.6 .
%At iREs (Adh) 12.0%
2.4
10.0%
2.2
2.0 8.0%
L8 6.0%
1.6
4.0%
1.4
1.2 2.0%
1.0 0.0%
N N N N N N N N N N
> i) Jhe) i) i) o) o) o) o) o)
NV N4 N4 NV KV XV &V KA S &
\J & 4y & o M N 0Y
N N N N N R N oS Q@ q)
P P P P ® e ® e ® >
TR Wind, EBIERFFR T
4 sb Wik IE LZ S 6918 B E Ak A2 5 0
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D /A LA T8 5

HAITONG Amk TAZA R, Ak TAZ B4R 14

THEFRT X$EHpsR@E T AR, 11 A& 2023 693 2.

B20 K £shkE BT % 2lk#d
8.0%
6.7%
7.0%
’ 6.0%
6.0% )
5.0% 4.9% 4.7%
4.0%
2.7% 2.8%
3.0% o8
2.0% L1
]
0.0% —_
-1.0% -0.1%
AR AA SFR

mEka mELlks w3EKE

Fop kR Wind, EBIERFFR BT
11.RESF 3 §ME-F (GRU(50,1)+NN(10))

TREFRT RAE#RCHEES D SMEF (GRU(50,1)+NN(10)) 4T ##/E 10%
% At AR IR B AA.

B21 EEF I HHMETF (GRUBO,1)+NN(10)) % #Aas3&55 (2014.01-2023.11)

3500 BRI () 12.0%
300.0 | e % ARRTEREG (Adh) 10.0%
250.0
8.0%
200.0
6.0%
150.0
4.0%
100.0
50.0 2.0%
0.0 0.0%
N N N N N N N N N N
) 5b ) ) 3 ) ) ) o )
S Y T AN AN R
N N N N N N N Q> 9 Q)
D & P P P B> B P S

KRR Wind, ABIERFT T

THRETTREFISMET (GRU(S0,1)+NN(10)) A& . 11 A A 2023 F41 %

ZIE

W 4ok Wik E XX 6915 BALE AR AE B O
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\.,) HAITONG SRR, Ak LA A 15

B22 KEF I HMBF (GRU(BO,1)+NN(10)) 3 =ik
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