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BIE— A AT [0 EE K IR E

£H : T H

B BhES EHREG) BEEGD) IFMEG
e VR e EGE) GE(T) A EGT) &9 Lo e B

BE—EALREN
FMRNERENEBREZZEASE - HORENAEERBEABRRON EBRHE ; MIABREZEARLE  SAEZRRELHEX -

S HE

&I E

BAERRH 27583 % FH342% TR 10808 #5  F+ 154 %4

2 AEEHE 27565 % FHATLEA 2 REIEHE 10830#&5 205 %

2 AEEHMR(RARR) 27670 % 7105 % 2 REIIEHR(RAIR ) 10871 %5  F+41 %

2 HERERMEE 27531 %  ®K33#* 2 HERERMEE 10816%5 &K 13 &
KR EE 1110 f&7c
* EREERMN FEEHNWHEERR - 5 RWETIHEZRAMEES HBNEEERRSHRFRRM A
*REEREEEN CRERAEERR SRR WS EREREBREE B

IREKEEREH
% (%) % H(%) %E(%) (%)

BEER 27583.88 +342.54 +1.26 +34 -3.68 +1.92 -13
ERiEH 10808.52 +154.09 +1.45 +3.58 -4.07 +11 -1.35
HESTEH 4341.46 +37.91 +0.88 +3.45 -411 +0.02 -0.67
BIERIEEE 18.73 -14 -6.95 -11.57 +24.62 +8.58 +2.29
BEE TETIEH 29276.34 -0.48 -0.0 +1.63 +1.57 +5.72 +16.61
12 500 15 3357.75 +5.66 +0.17 +1.82 +2.83 +8.6 +24.0
METET IR 9638.942 +10.55 +0.11 +1.81 +5.01 +13.59 +32.07
SEEE R 100 158 7499.44 +52.56 +0.71 +0.8 -1.17 +1.82 +6.06
&E DAX 158 13627.84 +133.81 +0.99 +261 +1.07 +2.59 +24.95
5B CAC f5 81 6054.76 +39.09 +0.65 +2.02 +0.29 +2.28 +22.03
Lis ARIEH 3040.667 +11.75 +0.39 +4.25 -6.15 -0.43 +10.9
FAIA RIEH 1839.189 +0.75 +0.04 +7.33 221 +8.92 +34.28
LEREEY 2901.674 +11.19 +0.39 +4.25 -6.16 -0.45 +10.83
JER 300 #EH 3952.46 +36.45 +0.93 +4.41 -5.06 +1.25 +2171
B 225 15 H 23685.98 0.0 +0.0 +2.61 -0.69 +0.71 +16.49
) KOSPI 158 222312 +22.05 +1.0 +3.02 +0.76 +3.84 +212
B INHEE R 11664.04 +89.97 +0.78 +0.94 -3.0 +1.25 +17.44
AN s H 3175.57 +1242 +0.39 +0.6 -247 -2.82 -0.83
EEEER 41216.14 +236.52 +0.58 +1.05 -0.92 +2.16 +1278
HZET MOEX 5% 3097.58 +35.17 +1.15 -0.0 -0.83 +4.96 +23.76
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EFH+KEHEZERTR
B An 4wk mEEER AR MEDRIMRDARES  TAEEERMGATIGZEEA]
FEEE- SW 9988.HK 19.68 & 62.19 1& 31.65% 11.98%
Iz 700.HK 14.02 & 94.74 & 14.80% 8.53%
BHEEE 2800.HK 9.04 & 23.99 & 37.69% 5.51%
ERIRT 939.HK 812 1% 27.24 2 29.81% 4.94%
BmAAS50 2822.HK 7.56 & 1253 & 60.30% 4.60%
IORER - W 1810.HK 6.45 18 22.78 18 28.34% 3.93%
EBEFR=A 3188.HK 6.01 & 145118 41.43% 3.66%
FIZEAIER 7500.HK 52518 847 8 62.00% 3.20%
ZIEAS50 2823.HK 4111 7.79 & 52.78% 2.50%
PEFE 2318.HK 4.02 &8 221318 18.16% 2.45%
=3 L
EFHEEZEEHAK
X170 498 3o \Q\/:\ %FL—: ‘)( E XEE&
PR {3 #m 51% R EF(BETT) EHW FHREZS

CEC EfFER 759.HK 121.06 14.48 0.900 21.6%
IR A A 1400.HK 31.30 13.81 0.275 219.8%
M EEEE 1989.HK 54372 10.25 1.630 3.2%
R eI RR 8066.HK 1.09 10.23 0.195 8.3%
BESE2204 622.HK 6.01 9.97 0.840 2.4%
EE R 1066.HK 1000.25 9.35 10.300 1.0%
PRIN LIRS 1094.HK 1.80 8.57 0.360 9.1%
RitHE 8417.HK 1.85 8.38 0.059 51.3%
EMEEHE T 1853.HK 2.84 8.29 2.280 9.6%
BB 2660.HK 25.94 7.77 0.940 8.1%
B 1498.HK 230 7.67 0.930 -14.7%
BREER 8631.HK 231 7.30 0.220 -12.0%
BIFOREE 677.HK 12.88 7.28 0.690 3.0%
T REE 1679.HK 418 6.11 1.350 17.4%
RARER 496.HK 145.40 6.06 1.350 0.8%

* EERREEREHNEE 30 BN THERREE
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BERB A IREEE
R’ IR 03 #im 51k 28 (%) G(=Bi=t 4ot BRI
i) (0700.HK) 409 2.10% 10.00% +57
RHRIE (1299.HK) 80.15 1.26% 9.71% +33
EZ R (0005.HK) 58.65 0.95% 9.57% +25
ERRIRTT (0939.HK) 6.43 2.39% 7.64% +50
PETEE (2318.HK) 91.85 0.71% 5.63% +11
thEl 8 &N (0941.HK) 66.45 -0.60% 4.48% -7
TERT (1398.HK) 5.53 2.03% 4.48% +25
BERSM (0388.HK) 270.2 0.67% 3.55% +6
pEIERTT (3988.HK) 317 1.60% 2.76% +12
thElEF A (0883.HK) 12.32 1.15% 241% +8
&M (0001.HK) 70.2 0.36% 2.08% +2
FREEES (0823.HK) 78.8 -0.44% 1.79% 2
thEER (0002.HK) 817 0.62% 1.70% +3
BEPERS (0003.HK) 151 0.27% 1.68% +1
PEAS (2628.HK) 19.44 0.83% 1.59% +4
RIIB%HME (1113.HK) 51.25 0.39% 1.45% +2
FrIsEMtE (0016.HK) 1124 -0.27% 143% -1
BERTT (0011.HK) 161.9 0.06% 1.36% 0
SROT AL (0027.HK) 54.6 2.54% 1.30% +9
W hE (1928.HK) 39.05 2.09% 1.21% +7
hEIBSMNER (0688.HK) 28.15 3.68% 1.18% +12
hEAIE (0386.HK) 4.22 0.48% 1.12% +1
EHEM (1109.HK) 35.55 2.45% 111% +7
hiREE (2388.HK) 27.35 1.67% 111% +5
BIRESE (0669.HK) 67.35 3.14% 1.08% +9
FFERR (2382.HK) 130.1 2.20% 1.02% +6
AEEE (1093.HK) 19.08 0.10% 0.98% 0
ER B B (2313.HK) 107.1 2.98% 0.97% +8
ELSES (2319.HK) 30 -0.99% 0.91% -2
E2HEE (2007.HK) 10.6 3.11% 0.89% +8
PR R (1177.HK) 11.6 3.02% 0.88% +7
=il (0175.HK) 14.48 5.69% 0.88% +14
EREEF (0006.HK) 56.75 0.80% 0.86% +2
thEl A (0857.HK) 346 0.29% 0.80% +1
BEIMEIRR (0288.HK) 8.05 1.51% 0.78% +3
BEAT (0066.HK) 44.85 0.56% 0.76% +1
PSR (0267.HK) 9.37 1.85% 0.75% +4
MiRERE (0017.HK) 10.18 0.39% 0.69% +1
EEE (0012.HK) 36.6 0.14% 0.58% 0
NEEER (1997.HK) 40.8 -0.37% 0.54% =il
hEE (1088.HK) 144 0.84% 0.54% +1
BZ BB (1044.HK) 62.85 -2.26% 0.49% =3
RBIRTT (3328.HK) 512 1.39% 0.49% +2
RIEEEE (1038.HK) 54.65 -0.27% 0.48%
oh Bl Bk (0762.HK) 6.76 0.00% 0.45%
ImEERHR (2018.HK) 58.9 1.46% 0.43% +2
KERGATA (0019.HK) 72.55 1.90% 0.40% +2
thERERE (0151.HK) 6.37 0.95% 0.39% +1
B i (0101.HK) 174 0.46% 0.39% 0
EMEH (0083.HK) 10.92 0.74% 0.38% +1
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BEPEEFEERADIREEE

PR 03 #m 51% ) (%) RIS EILEE FERREITE
ik (0700.HK) 409 2.10% 10.00% +22
ERRIRTT (0939.HK) 6.43 2.39% 9.91% +25
PETEE (2318.HK) 91.85 0.71% 9.11% +7
thEl T8 &) (0941.HK) 66.45 -0.60% 7.25% &5
TERT (1398.HK) 5.53 2.03% 7.24% +16
PEIERTT (3988.HK) 317 1.60% 4.47% +8
PEEERH (0883.HK) 12.32 1.15% 3.91% +5
BERT (3968.HK) 38.75 0.91% 2.68% +3
PEIASE (2628.HK) 19.44 0.83% 2.57% +2
AEIhE (1918.HK) 4275 5.56% 1.94% +11
PEAIL (0386.HK) 4.22 0.48% 1.82% +1
EHEM (1109.HK) 35.55 2.45% 1.80% +5
AEEE (1093.HK) 19.08 0.10% 1.58% 0
B BRI B (2313.HK) 107.1 2.98% 1.57% +5
BERTT (1288.HK) 3.09 1.31% 1.52% +2
EHE (2007.HK) 10.6 3.11% 1.44% +5
chE £ SRR (1177.HK) 116 3.02% 143% +5
EHRE (0175.HK) 14.48 5.69% 1.42% +9
chEl S5 (0788.HK) 18 0.56% 1.42% +1
RIEE (2020.HK) 68.25 2.63% 1.31% +4
PEXR (2601.HK) 27.85 1.46% 1.30% +2
hERH (0857.HK) 3.46 0.29% 1.30% 0
RHIBIEKIE (0914.HK) 55.9 0.72% 1.23% +1
PiEkn (0267.HK) 9.37 1.85% 1.21% +2
FhERETR (2688.HK) 85.6 0.35% 1.20% 0
REMIEEE (0960.HK) 36.1 2.70% 1.15% +3
PEIRE (0384.HK) 29.65 1.37% 1.10% +2
EHEE (0291.HK) 37.95 1.20% 1.09% +1
oh B A7 B (2328.HK) 8.61 0.12% 1.05% 0
TREEIRTT (1658.HK) 5.18 2.57% 0.91% +3
hEE (1088.HK) 144 0.84% 0.87% +1
BiBiRE (0270.HK) 15.86 2.06% 0.83% +2
BLZER (1044.HK) 62.85 -2.26% 0.80% -2
RBIRTT (3328.HK) 512 1.39% 0.80% +1
BRE% (2202.HK) 3045 1.67% 0.77% +1
hEERE (0728.HK) 312 0.00% 0.73%
h{EER1T (0998.HK) 422 0.48% 0.72%

R&RTT (1988.HK) 5.55 1.46% 0.66% +1
EBHNR (1193.HK) 40.35 1.89% 0.64% +1
thERERE (0151.HK) 6.37 0.95% 0.63% +1
Bl AR (1099.HK) 25.85 -0.58% 0.62% 0
P{SEES (6030.HK) 16.32 1.49% 0.56% +1
EbEai AR {3 (1211.HK) 4535 -3.51% 0.52% -2
KR (0966.HK) 17.2 0.82% 0.49%
BEEER (0656.HK) 10.82 -0.18% 0.49%
ERIE (1336.HK) 30.65 1.16% 0.45% +1
PEIAERER (1800.HK) 5.7 1.24% 0.45% +1
BB SS (6837.HK) 7.92 0.51% 0.43% 0
AREE (1339.HK) 292 0.34% 0.43%
thEEE (1766.HK) 531 0.95% 0.41%
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{Bs EE M7 I =B TEIEE F(ADR) WM&

PR3 A% B ADR #i%{E 2 28 (%) FERE
&M (0001.HK) 70.2 70.20 +0.00 +0.00 +0.00
thE R (0002.HK) 817 82.00 +0.30 +0.37 +1.74
TEL R (0005.HK) 58.65 5941 +0.76 +1.29 +34.16
IBEMtE (0016.HK) 1124 11314 +0.74 +0.66 +2.61
M RERE (0017.HK) 10.18 10.17 -0.01 -0.07 -0.13
KERGATA (0019.HK) 72.55 73.31 +0.76 +1.04 +1.14
R AH{IET (0386.HK) 4.22 423 +0.01 +0.12 +0.38
ikt (0700.HK) 409 409.24 +0.24 +0.06 +1.93
Bl Bt (0762.HK) 6.76 6.77 +0.01 +0.17 +0.21
thEl A (0857.HK) 346 3.46 +0.00 +0.12 +0.27
PEE A (0883.HK) 12.32 12.35 +0.03 +0.23 +1.51
EIRIRTT (0939.HK) 6.43 6.42 -0.01 -0.18 -3.87
hEl S &N (0941.HK) 66.45 66.83 +0.38 +0.57 +7.06
RIMRIE (1299.HK) 80.15 80.84 +0.69 +0.86 +23.02
TERT (1398.HK) 5.53 5.53 -0.00 -0.00 -0.01
thiREE (2388.HK) 27.35 27.32 -0.03 -0.13 -0.39
PEASE (2628.HK) 19.44 19.54 +0.10 +0.50 +2.21
EEHERFEHRE: +135.85
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CiESIHATEIRED
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AR ST 2 E3)(%) E2lp il SHERIE(%)  BMIRIR
51548.HK BIEAEELARO 0.053 -0.043 -44.79 30/07/2020 28010
51370.HK BIRERE/\AR ) 0.07 -0.043 -38.05 28/08/2020 28148
51532.HK BIEHIREAARE 0.062 -0.036 -36.73 29/06/2020 28188
60058.HK BfEhIR_—4B 0.087 28/01/2022 26561
57312.HK BIEAE_Z4R 0.057 +0.028 +96.55 29/12/2022 26888
51016.HK BIREESLARF 0.063 -0.042 -40.0 30/07/2020 28086
51300.HK BHRPIRTRAN 0.047 -0.043 -47.78 29/06/2020 27973
51573.HK B E B/ ARH 0.055 -0.041 -42.71 29/06/2020 28010
51565.HK BIEMHESAARE 0.069 29/06/2020 28228
52021.HK BISEB_24D 0.065 +0.026 +66.67 29/12/2022 26778
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EREERH 2 BEEES)

FOREHE aoom A
T6EE
3771 +461 0 0 0 23800 +34 1328 119 -10
3573 +459 0 0 0 24000 -12 2679 234 -12
3374 +456 0 0 0 24200 -28 1067 112 -14 10
3176 +452 0 8 0 24400 +26 1918 184 -17 12
2979 +449 0 0 0 24600 -16 1397 162 -20 15
2782 +444 0 4 0 24800 +50 1090 255 -25 18
2587 +439 0 11 0 25000 +13 3403 424 -31 21
2392 +437 0 4 0 25200 +70 2025 1023 -38 26
2198 +429 3 33 +3 25400 +23 1473 407 -46 32
2005 +385 0 53 0 25600 -61 2251 737 -56 40
1812 +397 0 52 0 25800 -52 1701 820 -67 50
1625 +389 5 158 +4 26000 -212 5104 1367 -81 63
1438 +368 7 342 +7 26200 -273 2763 1257 -97 79
1260 +349 16 566 +3 26400 +230 2605 1575 -117 99
1085 +320 83 961 -35 26600 +41 2873 1529 -142 125
913 +293 222 1545 -54 26800 +67 1920 1234 =17/ 157
756 +257 202 1382 -45 27000 -1207 3930 2311 -205 198
610 +225 237 2019 -56 27200 +334 1540 2015 -240 251
478 +185 590 1819 -50 27400 +152 1095 1796 -281 318
364 +147 2540 3395 -1443 27600 +300 1315 1353 -320 400
265 +109 3086 2315 +307 27800 -194 1249 375 -353 505
187 +79 3152 3162 +226 28000 -107 2066 211 -387 620
128 +56 2124 1804 -80 28200 +2 954 29 -414 759
83 +37 868 1898 +130 28400 2 456 4 -435 915
51 +22 920 2369 +158 28600 0 275 0 -451 1084
30 +13 464 1218 +89 28800 -1 277 1 -460 1265
17 +8 587 1717 -37 29000 +3 97 3 -466 1453
9 +4 236 1350 +66 29200 0 37 0 -469 1646
4 +2 278 1390 +122 29400 0 23 0 -465 1843
2 +1 114 1570 +40 29600 0 1 0 -470 2037
1 0 24 1083 -2 29800 0 1 1 -470 2236
1 0 53 1859 £6 30000 0 16 0 -471 2435
1 0 28 1047 -1 30200 0 0 0 -471 2635
1 0 53 398 +11 30400 0 0 0 -471 2835
1 0 21 326 -3 30600 0 0 0 -471 3035
1 0 0 405 +5 30800 0 0 0 -471 3235
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@ Ek E C H I E F HEEERREE Research Team

EFHBEREH 2 BEREES)

FOREHE aoom A
T6EE
1631 +202 0 0 0 9200 1
1532 +202 0 0 0 9300 2
1433 +201 0 0 0 9400 3
1333 +199 0 0 0 9500 4
1235 +198 0 0 0 9600 -105 2155 152 -7 5
1136 +196 0 3 0 9700 -10 2125 20 =) 7
1038 +193 0 1 0 9800 -2 9416 94 -13 9
939 +188 0 16 0 9900 -202 3362 341 =17 12
845 +185 0 54 0 10000 +242 11511 575 -22 15
747 +175 0 13 0 10100 -688 7509 931 -28 20
652 +165 0 506 0 10200 +920 9560 2117 -37 27
562 +156 1 3515 =1l 10300 +448 5898 1071 -47 37
477 +145 3 3249 +1 10400 +529 11989 1219 -58 49
393 +130 28 4128 -6 10500 +479 5732 1896 -73 66
315 +109 44 4145 -8 10600 +145 3934 1784 -92 87
245 +95 194 3635 =3 10700 =131 4597 1767 -106 117
184 +74 1714 4359 +69 10800 -196 7652 872 -129 156
131 +54 1894 2333 +411 10900 -23 2337 432 -149 203
92 +40 2284 4954 +25 11000 0 7683 12 -155 263
61 +27 1180 4966 +180 11100 0 2195 1 -177 332
39 +17 3412 8042 -393 11200 -5 2694 5 -187 410
23 +10 1576 4656 +629 11300 0 1372 0 -194 495
14 +7 391 2962 +31 11400 0 179 0 -199 585
8 +4 370 4363 +192 11500 0 50 0 -201 680
4 +2 227 7583 -1 11600 0 3 0 -202 777
2 +1 119 5053 -35 11700 0 10 0 -193 883
1 0 27 3642 +14 11800 0 3 0 -198 977
1 0 3468 5811 +2817 11900 0 0 0 -205 1070
1 0 15 4483 +12 12000 0 0 0 -205 1170
1 0 501 1660 +257 12100 0 0 0 -205 1270
1 0 2230 0 12200 0 0 0 -205 1370
1 0 1238 0 12300 0 0 0 -205 1470
1 0 388 0 12400 0 0 0 -205 1570
1 0 117 397 +117 12500 0 0 0 -205 1670
1 0 89 148 +89 12600 0 0 0 -205 1770
1 0 0 574 0 12700 0 0 0 -205 1870
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FEEHmES
28)(%) 55(%) #5(%) 1% (%) $5245(%)

i 1570.1 -94 -0.6 +0.94 +0.24 +7.11 +15.79
HASH 49.94 +0.37 +0.75 +0.67 -15.41 -12.08 -5.27
HA 258.3 +3.25 +1.27 +1.61 -8.19 -2.77 -9.0
HAER 17.597 -0.19 -1.06 +0.2 -2.81 +4.53 +7.52
HAtR 1713 +34.5 +2.06 +2.96 -3.83 -3.79 -8.06
K 379.75 =240 -0.52 -0.65 -1.56 +0.53 +147
PN 884.75 +0.5 +0.06 +0.6 -5.37 -2.32 -3.25
N 542 -10.0 -1.81 -2.74 -3.99 +4.84 +4.78
RAR 1.788 +0.02 +1.25 -4.49 -18.8 -31.78 -30.78
BALTIC DRY INDEX 411 +0.0 +0.0 -9.27 -46.9 -69.65 -31.61

RIKEEER

£28)(%) (%) #25(%) 125 (%) $54E(%)

HE /=7t 109.79 +0.02 +0.02 +0.25 +0.31 +0.72 +0.05
=7/ B 1.0916 +0.0005 +0.05 -1.16 -1.84 -0.84 -3.59
ESTE=3 1.2952 +0.0037 +0.29 -0.61 -0.86 +0.83 +0.06
=70 /8T 0.6714 +0.0027 +0.4 -0.37 -271 -1.86 -5.28
=75/ /T 0.6406 +0.0022 +0.34 =1:29 -3.39 +1.18 -4.96
i/ =7T 1.3286 -0.0031 -0.23 +0.07 +1.81 +04 +0.06
AR / =TT 0.9759 -0.0014 -0.14 +0.69 +0.34 -1.73 -2.46
AR /=TT 6.966 -0.0183 -0.26 -0.46 +0.68 -0.6 +3.27
EZERH 98.721 -0.111 -0.11 +0.78 +1.4 +0.42 +2.16
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HELUERRERR 1.8445 -0.0273 2EHBEEES B 1424 0.029
HB3MERRERR 2.1623 -0.0351 10FHEEESS=E 1.601 0.031
B EIEIEES S 2.2746 -0.0336 0FHEEES SR 2.067 0.027
BB E T A= 1.50-1.75 ---
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