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601998.SH | 12447 | £ @RIk % 3.93 200.00 786 0.760
601999.SH | HpaAr4t | 12 &Ik % 6.43 150.00 964.5 1.429
H¥AER R wind FiR

T RPAEE BAE, B 20118 A1 B —2012 7 A 31 B & B A SIE N FTE)].

3000

2500

A 5F 2H 5 1 {1

VHIAR300

2000

1500

1000

SRR wind TR
B4 BEASFRFTAELPIE 300 BHE 5T LE
o R RNV BTG B 69 R AE AN LT ARG, 3tde 20 R Z B AR T T AHE
%ﬁ% BERB AR A TEER, AERTAEST T Z GRS &T%%ﬂ Bﬁ%&d%ﬁk,ﬁ
TR, BIRER TSN TR EAAE ZHATEYRMLIRA 2011 8 A1 028 A3LH, AF5%
PR HAPR PR AR 69 B ), HHik # IF1209 A4 & 34T B A RAA,
— AL F A KA OLS. VAR. VECM #= GARCH 424! km AR £ BRI R H, AR4E TR T4
B, EREFMAE B UATEIRAAR BT, HOLRMER AL B RN EARILE, A5 RRLHE
T T RMERLE A L, PR 300 45448 2012 5 7 A 31 B a9 &4 2332.92, A2 F 4k 300, 4R

A RIS TAL, ME T BRI ELHE, L& 4.
% 4 ARREEBHRAAEZT BRSO HNE LR
FREPREFF | mAREHIRIALE Zﬁ}f%é\?‘:l%\%i
AER4A A 1.057 240.629
BATF 14a4 1.286 149.292
B AT 084 1.154 212.806

Tt R ARYEAR X AL I
{BIXAAEIEET 8 A 31 B AT LR AR BN T K, i T RANE BRI E 26 31k,
B R M AE R B S 0.00015 #ATHHE, W) 8 A 31 A &R mAIEL 5.
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@ e IR = B}
NORTHEAST SECURITIES LR IAAFRBE
A5 TREPRMAE TG ERZ G RAM
— A N = B X
mijﬁ‘fﬁ * A I T fﬁf AR
AERLA A 240.629 2224.4 0.0150% 15% 24023.5
B XF 1484 149.292 2224.4 0.0150% 15% 14914.6
B XF 08484 | 212.806 2224.4 0.0150% 15% 21320.8
FeA R R ARIEAR K FAE R F
A6 TR EHRME T ERLEZNE
ARoty |7TA318 | 8A31LH | WK £ 53R PRAE
3 TAFA| TEAFTL | KT HFA | &R (T )
AERLA 240.629 15932.89 15198.64 | -734.255 156.8 1131.92 397.66
BXT 1404 149.292 8124.896 7860.32 -264.577 156.8 702.27 437.69
B KT 0.8 4 212.806 12906.2 12318.62 | -587.577 156.8 1001.04 413.46

. ARIEAR £ BB K
MﬁaTuém At R A IREE, TR,

% e T AR EBRAA G BORLEST, 2R EeiE

FEREE A

TRAFPR B BAFEA L2, LETRERAR, AN THRELREHFALMKAT. wRR

HIPRAAIRAE, B AR LI FAT RELESL.

AR A, SHEREGERIERSCEKT

54K,

— AR
Z 5, 18R R B Bl — RS SR T R HA ﬁﬂﬁé\?ﬁfﬁiﬁikﬂ'?ﬂ%ﬁ, T fE

R AARFEAL T A RRIT LBAT AR . X B KR A LLA0 BAE.

5. AT RABIG B MRS o 6 B SFAR GG IE I 0 KIS AR I

B H R 3T R 6 R B, B 20125 11 A 23 B, PETH R TERARLD

#E]ﬁ—“l’mﬂz AR A 758.503 12, @kAAER A 21587 12, @R Ft & 97.23%, AkA4k & 2.77%.

T Bk AR AR 0 3 5 A 3P H BATA A R G4
aﬁﬂﬁéﬁﬂf%fﬁéﬁﬁ/’ﬁe RAVRACEIZF T BRAZ AT S0 AL KA) R 204,

TP AF 144, pAT 0848,
ﬁ%ﬁ%#?%ﬁ%f
EROR PL AT,
—fCR, EERBRA, REZRAFEGERMARBL LSRG R%, AR R
AT E

BENERRS, X—FBEFIEAERR, F—7H
9&4‘5%:7%& T RAEA B 1A, afl, WwRE 5?%&%#& % LA B RARRT S AL R E, T RB A SR

R FAG, W RAERITHEEY, BRERAENRRE, NEZATHSAE, BREERGHSER

AR A 780.09 12T,
STA, ILMER
ET 40, ol TiaE AR, E—RREEMNYTIK
ZITERONE, ZAA KB A

R P IR B, R 3269 A B A BA Faasmag b, (LR T)
A7 Bk AAT OIS
w5 2. .

P . &% RS %;l) BETA | ik — %@

M (PE) 18 CES P
000002.SZ 7 # A 8.500 | 9.710 6.493 1.052 | 25.26% Y N FEA-
000063.5Z | %@ | 8410 | 14.043 12.250 1.000 | 36.99% | 13 8&#%&& ¥
000069.5Z | 4effis A | 5.960 | 13.641 9.746 1.073 | 25.40% B o 7 G H+
000100.5Z | TCL#%H | 2.030 | 16.983 16.252 1.791 | 39.83% | HAELH -
000157.5z | FEEAH | 8270 | 7.901 6.174 1.674 | 30.11% | Wuikik& FEA-
000625.5Z | k%A% | 5460 | 26.303 12.203 1350 | 31.39% RiB K& o+
000651.5Z | #A%%E | 23010 13.216 8.646 1137 | 27.15% | FALE FN
000709.5Z | #Tdk4R4k | 2.350 | 18.043 29.674 1313 | 2541% | Z&&k HH-
000776.5Z | J AiE%# | 12.430 | 35.653 25.082 1722 | 4817% | & &RS ¥

4oL Wik E B 6 F AR 10/17
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@ A1DIES

NORTHERAST SECURITIES é@lﬁiﬁ%%&%

000783.5Z | KITiEA | 8500 | 46.336 23.898 1.851 | 38.32% | & @RS B
000858.5Z AARR | 32720 | 20171 10.808 0473 | 2351% | Rttt FEAN-
002024.5Z | #T%w#H | 6680 | 10.231 13.269 1.233 | 3031% | HLHH HE
002202.52 | &AM | 5480 | 24.339 47.129 1.450 | 25.80% | Wuikik& ¥
600010.SH | E4RM&M | 5.200 | 67.305 39.406 1.755 | 58.20% | BE&EEE | i+

600016.SH | K A44T | 6.100 | 6.197 4.385 0.706 | 20.28% | &&R%F | H#H+
600019.SH | ZE4WMA | 4.640 | 11.037 10.779 0.940 | 19.04% | BE&LE | HH+
600028.SH | FTEEW | 6300 | 7.629 8.083 0539 | 16.91% T HH+
600030.SH | *FAZiEA | 10.900 | 9.548 22.976 1.656 | 32.08% | & @K% | i+
600031.SH | =—=Z L | 9.060 | 7.955 8.599 1.681 | 33.20% | Wuikik& HE
600036.SH | 8% 4%4T | 10.180 | 6.080 5.289 0.846 | 19.18% | &&JIR%F | 3+
600048.5H | #RAlx* | 11.200 | 12.241 7.689 1.155 | 32.48% YN FEN-
600089.5SH | #ZX®w T | 5940 | 12.736 11.179 1.185 | 24.40% | MKIZE ¥¥E
600104.5H | LA%HA | 13650 | 7.442 6.548 1224 | 34.59% RiE R A& FEN-
600111.SH | &4+ | 32570 | 22.679 25.809 1401 | 53.14% | HE&&E -
600256.SH | S IC#ER | 15.460 | 55.474 20.283 0.852 | 40.29% L HH+
600383.5H | 4&¥%&H | 5280 | 7.825 6.256 1.255 | 33.12% B Ho 7 HH+
600518.5H | M %%k | 16.850 | 36.863 19.678 0.038 | 35.75% | EzhA4 | 3#H+
600550.5H | RBIRZE | 6.740 | 263.200 1467 | 2541% | AuiLk& ikl
600585.5H | #¥FKIL | 16310 | 7.458 11.249 2321 | 44.08% | HHEM FEAN-
600690.5H | FH&#&MR | 11.480 | 11.459 8.401 1.787 | 37.85% TR WE FEN-
600795.SH W) | 2440 | 10.299 9.293 0430 | 21.43% | ~AFL FEN-
600837.5H | #@iEA | 8760 | 27.058 21.265 1564 | 32.22% | &&KRF FEA-
600887.SH | FAIMA | 21.660 | 19.139 17.390 0592 | 29.70% | Rt FEN-
601001.SH | AR | 9.140 | 14.050 29.888 1211 | 24.76% R ikl
601166.SH | >%4RAT | 12510 | 5.291 4,148 1.004 | 21.85% | & &SRS ¥
601168.SH | &## &k | 7330 | 20.341 32.458 1.505 | 27.65% | HE&&E Wb+
601186.SH | FE4k# | 5000 | 7.995 6.780 1.285 | 30.99% | AEIRIEM W

601299.SH T EIE 4.020 13.898 11.041 1.132 42.35% RiBR & 38 Fr+

601318.SH | FE-F% | 38610 | 15.694 11.612 1.379 | 29.87% | &@RSH FEN-
601377.SH | >%ikiE% | 10.180 | 51.445 35.898 2370 | 47.40% | &@IR% -
601390.SH | TE ¥4k | 2760 | 8.787 7.759 1.184 | 26.33% | AHHEM W
601398.SH | I @447 | 3.870 | 6.491 5.609 0452 | 10.97% | &@R% ¥E
601600.SH | FHE4a | 4750 | 269.951 -34.990 1.704 | 30.67% | HELE il
601628.5H | FEAA | 18.100 | 27.909 22.466 0.879 | 23.75% | & @K% | H#H+
601688.SH | “&iEA | 8.850 | 27.774 21.211 1.651 | 31.95% | & &R5 ¥ H
601766.SH | FE@®m% | 4480 | 16.003 13.107 1.387 | 39.17% RiB R A W

601919.SH | FHEZ#% | 4.070 | -3.979 -17.395 1.826 | 31.52%

=
601939.5H | H&4RAT | 4.280 6.322 5.554 0.596 14.25% AR S W -
601958.SH | &4 | 11.340 | 49.706 47.874 1875 | 3585% | A ELBE -
601988.5H | FE4RAT | 2.820 6.339 5.711 0.451 9.48% A AR 4 o+

KA RB: ARIE WIND %3t (BT 11 A 8 B a9l 538 )
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@ A1DIES

NORTHEAST SECURITIES

Rk LAEMTIBRE

Jo R R
19.46% 89 0C 5, ABAVKE 4.5%, H T T K 10%, NAEILE H-1297%, XZFAH beta ZHKRT 1 69%

LALKA, AAtgdh 50 NEEFERERE, ARBAEN, R T LK 15%, WELH

WM. FEITIKE, R LCHRE, BB 20%. 40%. 60%. 80%4F) A &, 1B 10.6%6 kA A, VA S
AR KA, M akA T R JE 88, 177. 265. 353 7 A 4. 4wk, ABTARF—Z Rk Ailki, ERIEHT
BRGELT, R EAEASNE, FEILE R,

%8 Rk AT 09 LA 6 A
SEA G AR WA | BETA | HE R 300 45 HaY M F AR
Mt 18 7 R
-10.00% | -5.00% -3.00% | 0.01% 5.00% 10.00% | 15.00%
KA4RAT | 565 | 063 3540 | -6.30% | -3.15% -1.89% | 0.01% 3.15% 6.30% | 9.45%
IH4AT | 375 | 049 5333 | -4.89% | -2.44% -1.47% | 0.00% 2.44% 489% | 7.33%
7 A 843 | 1.08 2372 | -10.83% | -5.41% -3.25% | 0.01% 5.41% 10.83% | 16.24%
PET4 | 252 1.15 7937 | -11.49% | -5.74% -3.45% | 0.01% 5.74% 11.49% | 17.23%
¥AZIES | 1179 | 218 16.96 | -21.76% | -10.88% | -6.53% | 0.02% | 10.88% | 21.76% | 32.63%
w7 2.4 0.39 8333 | -3.89% | -1.94% -1.17% | 0.00% 1.94% 3.89% | 5.83%
BABLZ | 1076 | 112 18.59 | -11.18% | -5.59% -3.35% | 0.01% 5.59% 11.18% | 16.77%
FIRARAT | 398 | 0.63 5025 | -6.33% | -3.16% -1.90% | 0.01% 3.16% 6.33% | 9.49%
YE&HE | 411 1.09 48.66 | -10.89% | -5.44% -3.27% | 0.01% 5.44% 10.89% | 16.33%
HTEE | 694 | 085 28.82 | -847% | -4.23% -2.54% | 0.01% 4.23% 8.47% | 12.70%
QMB | 5.1 1.98 39.22 | -19.80% | -9.90% -5.94% | 0.02% 9.90% 19.80% | 29.70%
PSS 5.3 1.31 37.74 | -13.14% | -6.57% -3.94% 0.01% 6.57% 13.14% | 19.71%
#hwsE | 2138 | 143 935 | -14.31% | -7.16% -4.29% | 0.01% 7.16% 14.31% | 21.47%
Z—%¥T 9.6 2.35 20.83 | -23.49% | -11.75% | -7.05% | 0.02% | 11.75% | 23.49% | 35.24%
TCL A 1.9 1.38 | 10526 | -13.79% | -6.89% -4.14% | 0.01% 6.89% 13.79% | 20.68%
THEA | 862 | 210 2320 | -21.05% | -10.52% | -6.31% | 0.02% | 10.52% | 21.05% | 31.57%
TELFE | 3.64 0.95 54.95 -9.55% | -4.77% -2.86% | 0.01% 4.77% 9.55% | 14.32%
FEZE | 423 | 1.68 4728 | -16.85% | -8.42% -5.05% | 0.02% 8.42% 16.85% | 25.27%
PE4L | 498 | 162 40.16 | -16.16% | -8.08% -4.85% | 0.02% 8.08% 16.16% | 24.24%
JTKAE%A | 136 | 276 1471 | -27.60% | -13.80% | -8.28% | 0.03% | 13.80% | 27.60% | 41.39%
BHAAT | 1016 | 0.89 19.69 | -8.92% | -4.46% -2.68% | 0.01% 4.46% 8.92% | 13.39%
v E4kE | 458 0.97 43,67 -9.68% | -4.84% -2.90% | 0.01% 4.84% 9.68% | 14.52%
JUCRER | 1471 | 097 13.60 | -9.69% | -4.85% -2.91% | 0.01% 4.85% 9.69% | 14.54%
HIEKR | 1598 | 2.00 1252 | -20.05% | -10.02% | -6.01% | 0.02% | 10.02% | 20.05% | 30.07%
#BiEA | 958 | 1.95 20.88 | -19.49% | -9.74% -5.85% | 0.02% 9.74% 19.49% | 29.23%
%@ | 1116 | 1.05 17.92 | -10.46% | -5.23% -3.14% | 0.01% 5.23% 10.46% | 15.69%
MR A | 56 0.79 3571 | -7.86% | -3.93% -2.36% | 0.01% 3.93% 7.86% | 11.79%
TEAF | 189 1.03 1058 | -10.30% | -5.15% -3.09% | 0.01% 5.15% 10.30% | 15.45%
k%R | 964 | 186 20.75 | -18.60% | -9.30% -5.58% | 0.02% 9.30% 18.60% | 27.91%
QAR L 34 1.36 5.88 -13.65% | -6.82% -4.09% 0.01% 6.82% 13.65% | 20.47%
YE-FZ | 4194 | 1.29 477 | -12.90% | -6.45% -3.87% | 0.01% 6.45% 12.90% | 19.35%
KizTiEA | 923 | 225 2167 | -22.46% | -11.23% | -6.74% | 0.02% | 11.23% | 22.46% | 33.69%
EA%H | 1354 | 1.30 1477 | -1297% | -6.48% -3.89% | 0.01% 6.48% 12.97% | 19.45%
TEAT | 27 0.46 7407 | -4.64% | -2.32% -1.39% | 0.00% 2.32% 464% | 6.97%
5L Wk EIUE 4 5 AL 12/17




@ A1DIES

NORTHEAST SECURITIES AR IEFTRE
BE%HL | 1582 | 0.01 12.64 | -0.11% | -0.05% -0.03% | 0.00% 0.05% 0.11% | 0.16%
ABMARE | 706 | 1.40 2833 | -14.03% | -7.02% -4.21% | 0.01% 7.02% 14.03% | 21.05%
EMBEH | 458 | 0.87 4367 | -8.68% | -4.34% -2.60% | 0.01% 4.34% 8.68% | 13.02%
BRer | 641 1.23 3120 | -12.27% | -6.14% -3.68% | 0.01% 6.14% 12.27% | 18.41%
EwER | 503 | 1.04 39.76 | -10.40% | -5.20% 3.12% | 0.01% 5.20% 10.40% | 15.60%
FTAL4sk | 233 | 1.16 85.84 | -11.56% | -5.78% -3.47% | 0.01% 5.78% 11.56% | 17.34%
ERF | 571 1.85 35.03 | -18.52% | -9.26% -5.56% | 0.02% 9.26% 18.52% | 27.78%
AbiES | 961 | 207 20.81 | -20.70% | -10.35% | -6.21% | 0.02% | 10.35% | 20.70% | 31.05%
FARES | 213 | 032 9.39 -3.20% | -1.60% -0.96% | 0.00% 1.60% 3.20% | 4.80%
HEiER | 1133 | 1.64 17.65 | -16.37% | -8.18% -491% | 0.02% 8.18% 16.37% | 24.55%
¥ELL | 599 | 059 3339 | -5.89% | -2.94% -1.77% | 0.01% 2.94% 5.89% | 8.83%
HEF L | 7.99 1.84 25.03 | -18.39% | -9.20% -5.52% | 0.02% 9.20% 18.39% | 27.59%
B 339 | 047 5.90 -471% | -2.36% -1.41% | 0.00% 2.36% 471% | 7.07%
eaRe | 1172 | 221 17.06 | -22.09% | -11.04% -6.63% 0.02% 11.04% 22.09% | 33.13%
KRB 9.6 2.03 20.83 | -20.33% | -10.16% -6.10% 0.02% 10.16% 20.33% | 30.49%
k44T | 12.01 | 1.10 16.65 | -10.96% | -5.48% -3.29% | 0.01% 5.48% 10.96% | 16.45%
-12.97% | -6.49% -3.89% | 0.01% 6.49% 12.97% | 19.46%

FA kR ARIE WIND %it

1.05

1 ke g o

ey Ww""“m A

a. 9 L ——

a. 85

D.Sm = o = - - - - - - - = - - - - -

§E & & & & & & § F § & & & & & & &

#
%

B 5 XA T Beta {HiAE I IFAYIEA I AT EE
B 5 TTAEd, 4AAEA Beta JAAYIEEA F| TG NIEE I, (BTG TR L8 — 2 894
%, BEWE 2L E NE Beta [AAIER GG LA, £ LA E b T A AR A340 4 Gkt R,
BAVEFELFRAT. ZAAF 50 AANRAEAILTE, T LT EIRMARE, b TFTRMNBA A,

FTEE ., BRIRIZ AR/ 2012 5F 9 A RBATEIR, RANVBIXESRE B 692 8 AL TR0
SR, Je 50 MR ZBP ALK AT A BRI, Rt o B AFATER, AEITF A GHER

K, A3t Eok, T HRARMAERLELTE, WERREZORTE, AR, 48X EAKN T /=5 RIE
HGE B HIPRAEROR AR S6HF, #b, M T ZEFTAEF SR ER T PR 300 F54009 B1E LK 9), REAHA,

Ff7F) B 69 BABAHAK, 294 0.32, AR BIAKR ZARE 0.8 vA L. B4hmE, &5 PR 300 484¢

HABRAZ A Z, HOLRAA LA & AE . LA IR 300 BAs I AT L4 A AT £ HIPRAA,
REREBFRAR. AT HREREFASGTRAL, RAERAZLEPRMEG A%, EFARFAETE
LT, MERIHNEY, EMRRAEE T THEEPRILE L6903,

%9 BRAE T 50 KIMBERGKREZ
, o A BT A
GEARE | GEAE K v Wi BETA A | # 747
7T 7T

e Wk IE U 6 B A A
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@ A1DIES

NORTHEAST SECURITIES é@iﬁiﬁ%%&%

600016.SH | K.A4R4T | 5.6500 1,730.3007 0.6303 | & @R 4
601398.SH | T 4&4T | 3.7500 | 13,518.7322 | 0.4886 | & @kIR%
000002.8Z | Z#+ A 8.4300 934.5929 1.0829 E
601390.SH | TE ¥4k | 2.5200 587.8772 1.1487 | B
600030.SH | #153E4 | 11.7900 | 1,200.8430 2.1756 | &R
600795.SH W, A | 2.4000 375.6355 0.3889 | ~AF L
600048.SH | #Al3 = | 10.7600 799.4554 1.1181 G ¥
601939.SH | #iX4&4T | 3.9800 | 10,700.4698 | 0.6326 | & @R 5
601766.SH| TE &% | 4.1100 618.3744 1.0886 | XiZik&
002024.SZ | #T %% | 6.9400 493.1873 0.8469 | BLHK 5
600010.SH | &4RA#H | 5.1000 334.0295 1.9803 | Z&4 5
000625.5Z | k%A% | 5.3000 254.5936 1.3138 | RiE&K &
000651.SZ | #7® % | 21.3800 692.1098 1.4314 | RARE
600031.SH| =—F T | 9.6000 687.9898 2.3493 | HUMKIX &
000100.SZ | TCL4&H | 1.9000 172.0672 1.3786 | AR
000157.SZ | ¥EEA | 8.6200 637.2824 2.1049 | AKX E
601299.SH | FHELF | 3.6400 414.8663 0.9545 | RiZiK&
601919.SH | ¥ EZ#¥ | 4.2300 415.8024 1.6845 | XiBiZ#Hy
601600.SH | T E 45k | 4.9800 642.4132 1.6160 | A &£ /5
000776.SZ | J &iE#4 | 13.6000 735.7679 2.7596 | & AkIR S
600036.SH | #8#4&4T | 10.1600 | 2,196.4988 0.8924 | & #kIR %
601186.SH | T EH4k# | 4.5800 627.9809 0.9681 | ZZRIEA
600256.SH | JIC&ER | 14.7100 541.7744 0.9694 T
600585.SH | #¥%/Ki% | 15.9800 864.3163 2.0049 | ERIEAM
600837.SH | #i@4EA | 9.5800 839.6216 1.9486 | & #RR%
000063.SZ | # %@ | 11.1600 289.3106 1.0463 | 13 &k &
000069.SZ | 43k A | 5.6000 433.3813 0.7862 B ¥
601628.SH | ¥ EAAF | 18.9000 | 5,115.9116 1.0302 | &R R4
601688.SH | £ &iE4 | 9.6400 495.6000 1.8604 | & AkAR %
600111.SH | @404 £ | 34.0000 788.8597 1.3648 | A &£ 5
601318.SH | ¥ E-F% | 41.9400 | 3,056.4225 1.2901 | &Rk 4%
000783.5Z | KizTiEA | 9.2300 201.5549 2.2462 | A EkIR 4
600104.SH | LA % H | 13.5400 | 1,504.9898 1.2969 | RiBi&k&
601988.SH | ¥ E4R4T | 2.7000 7,871.9550 0.4644 | & @RIk %
600518.SH | A& %25k | 15.8200 370.4834 0.0107 | Egh4AH
600550.SH | R&FRZE | 7.0600 92.5396 1.4034 | AKX &
600019.SH | E4RAEA |  4.5800 812.5590 0.8682 | 2&4k
600089.SH | ## X ® T | 6.4100 156.5523 1.2273 | AARIR &
600383.SH | 234 H | 5.0300 236.0957 1.0402 V2 e
000709.SZ | #T4e4W4k | 2.3300 249.5373 1.1560 | 2 &4
002202.5Z | & RAHL | 5.7100 147.6634 1.8517 | MuKIX &
601377.SH | >4 %4E4 | 9.6100 223.9600 1.2136 | &Rk 4%
600887.SH | ##1 A4 | 21.3000 346.2666 0.3201 | & endiAt
600690.SH | F & &R | 11.3300 308.2526 1.6367 | FAWE
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A1DIES

NORTHEAST SECURITIES AR ILAAMFRRE
600028.SH | ¥ E & | 5.9900 5,469.6780 0.5888 ion
601168.SH | H2r# dk | 7.9900 174.6739 1.8390 | A &2
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