IEAFRIRE - AT IRIZ IR - WA F R

PER T RAT b 3R 57 8] 4R
EFERBLRE, BOREES
Wt (4eH)

BHEZEE
B Arakig ot:
HABEG &, THEREFHE, HHINLT,

A& T3 BT N IR T 28 26 /Uled, R0k 802 fLlek, A405%, T
AL R ARIFFSE, AR B BB 0 AT 169.89 ek, KL _EER Y 2.77
vk, [EtE 1.61%, KT XFRTFRBAKTE. FKn, &R wmmis,
Tk E RIRLA Pk, KB B ¥Rk & 183.34 Heb, IRLL L B3 An
12.94 ek, 318 7.60%. FEAs#, AR IRHiEvE T B ) EA 2389.21 7
b, IREL_E BB 73.64 Zed, BbE 2.99%. #A 8 A, #EIERY
RHEEFARE, THERKIE. BELHE, FIHENKE.

HBRG @, BPNAETTRA K@ R,

KB £ BIE T ER RN ASILIR 2150 T/eE, IR E R R, 4R
S, AN AT, o LS, BB A TR, FERE, %
WP AT G S AL KRR AR, TP T = RIABA Tz, (2R
BF % 8 3| &SR T S TR -T2 6 %, TS S 4kK = BXEAHFS: £
Ft, BRMNAE EATE R A TR,

AEE 5

BAVEFAT LB R,

RIARF: TSR AT, RAA IR THH, Sk 8T 2%,

H 5ok Wik EXZ B8 ST F AR

) IRSEUESS

SIE= SOOCHO

W SECIIRITIES
OW SECURITIES

202308 A 19 H

EFRATIP RAIA
#AEF: S0600523020004
chensx@dwzg.com.cn
EFDATIF FRE
#AkEF: S0600518120001
021-60197988
yjs_chenl@dwzg.com.cn
EFRATIP FRdhah
#AEF: S0600523020001

010-66573538
guojingjing@dwzg.com.cn

A7 A&

Y i PE300

7%
4%
1%
-2%
-5%
-8%
-11%
-14%
-17%
-20%
-23% +
2022/8/19 2022/12/18 2023/4/18 2023/8/17

PR
CF RABT 35, BWMAREE
)

2023-08-12
(FERIFIDE, BNMAREE
)

2023-08-05
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R JEATEETIBR oottt ettt ettt ettt ettt et et ettt ettt et enenana, 4
FE R A T AR T T BE oottt ettt 5
J= St BB A IR b Bk
) R B T AE IR EE T IE oottt ettt ettt ettt ettt ettt ettt et ettt ettt ettt 7
IR O A IR
) P TR B EREE K oottt ettt ettt ettt ettt ettt ettt 8
R edR =

No as~wdE
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vV OECURI

B 1: EAEZEAE BRI R FE BRI oottt ettt ettt n s 4
B 2: KJETRIEDB AT TN E] (90) oottt ettt ettt e et et et en e et et s e e e et ee ettt enen e 4
B 3: AR IRIRTE S FLANE] (00) ooeoeoe ettt ettt e et et et e et e et e et e et et et et et e st e et e ne e et et aeeeeenenns 4
Bl A: FREF FEEIAE (TUIPE ) oottt ettt ettt ettt ettt ettt en et e 5
Bl B: ST AEEMAE (TUIPE ) oottt ettt ettt ettt ettt 5
Bl B:  Bh HHEFEZMAE (TUIME ) oottt ettt ettt ettt ettt ettt en et 6
B 7: BRI ADIEEINFE CETUIPE ) oottt ettt ettt ettt et ee ettt enen s 6
Bl 8:  FFHUHRBIEMAE (TUIME ) oottt ettt ettt ettt ettt ettt 6
B 9:  EFRHRBIENAE (ETUIPE] TUIPE ) oottt ettt 6
B 10:  FABEE B THANAE (TUIAE ) oottt ettt ettt ettt e et et e et et ee et eneaneneees 7
B 11: EFRRARDGENITEL (ETUIE I ) oottt 7
B 12: FRBETIBE R AT (TP ) oot et e e et ettt et et et ettt et et et et et 7
B 13: FRAETIAE R B (TP ) oottt ettt ettt ettt ettt 7
B 14:  IRBETIE R A HLAEAD (AL ) oo ettt ettt et et ettt et et et et e et 8
B 15:  ZRBNEVIBE R IE R IEA (T ) oottt ettt s ettt e et e eee et eneaneneees 8
B 16: E R EBAER T HEIER (TUIPE) oottt en ettt ee et 8
B 17: M- EBEIE T (ZETUIPE ) oottt ettt ettt ettt ettt ettt neen 8
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SELCS S00CHOW SECURITIES

1. ARATR SR

FIEFEAOR B 4RIK 3131.95 & A BB TRk 57.30 &, #ktE 1.80%. MR A A 157
AL, R _EB T8 0.14 T, #A1H& 8.02%. HE&R M H A 45 403R00K 2587.38 &, &
LB Tk 3349 &, #kt@ 1.28%. MR AH A 163.82 124, K LR 56.09 12T, B
& 25.51%.

A1 EELZHRAERBEEN

6,000.00 -
5,000.00 1
4,000.00 -
3,000.00 U i
2,000.00 1

1,000.00 -

0.00 T T T T T T T T T
2014-07  2015-07  2016-07  2017-07 2018-07  2019-07  2020-07  2021-07  2022-07  2023-07
Eandese] W 7B AR A

$IE KR Wind, &R ZIEAFR P

AR &, KRG R =69 8) A EAAER (+3.09% ). LBEEFR (+1.66%). ST
Ak (+0.00%), BEVWEGHT =8908 AR A GER (-4.75% ). JICEER (-4.06% ). sHiiE
W, (-3.65% ).

B2: KRBT EZNE] (%) B3: KBRS ZANF] (%)
350% 1 5 ooy 0.00% - . . i
0 -0.50%
3.00%
-1.00% -
2.50% A -1.50% A
2.00% - 1.66% -2.00% -
- 0% -
L50% 2.50%
-3.00% -
1.00% 1 3500 { -3:05%
0.50% -4.00% - -3.52% -3.65%
0.00% 0.00%
0.00% . . . . -4.50% 4.06%
. HERTREIR  OBEEPR STk EIEEHR W -5.00% - 4.75%
-0.50% - -0.26% WEE TR EMTR VAR R BRI

B R R: wind, FRIESAFFRAT HAER R wind, FEZIEAFRAT

4710
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2. R BENAALT A K

s AN T AR, B E 8 A 11 B, XF &= 5500 XF3h A BEE B AHM
IR TFRE 5 AUmE, JRIK 720 ok, RE 8 A 11 B, AREEHRF 4000 KF3) A4
BN IR, 3K 440 Tk ARE 8 A 18 B, M 6000 K 3h 7 bk & 4 AHM IR
T, Rk 1207 Livk,

B HARMNKIR TR BAE8 A 11 8, A2 &% 0 5500 KF3) HIE-FANIR
P T8k 26 /Uled, FRoK 802 AL/ek,

B4 PR3 BN (L) B5: &9 3 AR (k)
3,000.00 -
1,800.00 -
2,500.00 - 1,600.00 -
2,000.00 1,400.00 4
1,200.00 -
1,500.00 - 1,000.00 -
800.00
1,000.00 - 600.00
50000 - 400.00
- 200.00
0.00 . . , , 000
2019-01 2020-01 2021-01 2022-01 2023-01 833583858333 83853835338385
O O ™ ™ o o o 4 N N N N N N O OHm O M
S888888858888888888
. AN AN AN AN AN AN AN AN AN AN AN AN AN AN AN NN
—— K F) # ZF Q55004 A8 .
A 2 F %4000 K BIE R T4 F 2 Bk R i3 1 AHE(QB500)::Ly 8
—— R 6000 K F 3 A Sk £
BERR: FEBRATHN, KRZIESFTH HAERR: wind, R XIEFFRAT

AN HIR TRE: B2 8 A 16 H, IRHEH KX 3 M IEH IR T2k
2 Ik, AL 716 ik 4 E 8 A 18 H, CCTD A2 &4 & #h & 5500 X £33 A HEM44
IRPL T 8K 5 U/rd, FRIK 726 T/k,

B FRsh M de 4Rt B3 B 28 A 11 B, MAA| L a-F47 % NEWC A
MASFEHR L _E3K 6.71 £ U/, BIK 14577 £l ARZE8 A 11 8, HIEEEZRB
BERMNAE TG RO LK 12,45 £ Uk, FRIC 114.45 2UlE; B E8 A 11 H, M=%
ARA BER AN # 48 SR bk £ 3K 11.00 £ 7T/, 4RIk 113.50 £ Tk,
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B6: 3 ABEME (k) B7: BERShABENE (EAlR)
1,400.00 - 500.00 -
1,200.00 1 450.00 -
400.00 -
1,000.00 350.00 -
| 300.00 A
800.00 ) j'\\' 25000 |
60000 fmo o N 200.00 -
400.00 A 150.00
' 100.00 -
200.00 - 50.00 -
0.00 , , , ,
0'03019»01 o700 oL oL o701 2019-01 2020-01 2021-01 2022-01 2023-01
Kidhifr s X 3h ) #6484
CCTDA 2 £y 4 #B5500 % £ 3h 7 LI e ——— & NEWC Index # 4F & 3242 RB Index B ARA
BERR: FEBATHN, KRZIESFTH HAERR: wind, R ZIEFFRAT
3. FEREBEMBINL LK
EIHEBIENAIRL LR, RE 8 A 11 B, LBEFER 2 5 A SN L
7K 100 Tfet, R0 1000 Tied; A& Z 8 A 11 B, A4k E L EFHEHM IR L3k 70 T
[ek,, FROK 2100 T/vk,
B IR AREN AT AR RE 8 A 18 B, My fH+ B3 E e
MERL LK 14 £ Uk, R 272 £, B ZE 8 A 18 B, M F £ AT EH AR
MR, 4R 2130 T/,
A8: Rtk ARMNKE (k) A 9: PRtk BN (£ T/ek)
4,000.00 - 600 - - 4,500
3,500.00 - 500 | - 4,000
3,000.00 - J\ L 3,500
2,500.00 1 400 A f f\ L 3,000
2,000.00 200 "V \ T 2,500
1,500.00 - W 2,000
1,000.00 1 200 "’\v\_/ L 1,500
500.00 - 100 - L 1,000
L 500
0.00 . , , ,
2019-01 2020-01 2021-01 2022-01 2023-01 0 T T T T 0
2019/1 2020/1 2021/1 2022/1 2023/1
— L EBE 25 BT P AL EATHE S T T AR AT BB A (£
SR E BT R ERN () A4
BIERR: PERRTHN, REIEFAFRIT FAER R wind, REIEAFR T
6 /10
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SEE SOOCHOW SECURITIES

4. BEFRERSONHEIIL TR

FHE R A RNBIRLTR: KZE 8 A 18 B, A4 R b Ne MK Tk
2.01 £U/HZE 84.80 £UIAR, #kT& 2.32%.

HLTTF RASMER LR HE 8 A 15 A, # 2 TTF RARMEIR L LK
0.06 £7T/E 7 EMZE 12.75 £70F 7 3F£#, #Ktg 0.45%.

B 10: Atbds/RimMIE (FT/AR) B1l: BFRRRLEEMAL (XA/E 7 ER)
140.00 ~
100.00 ~
120.00 - 90.00 1
80.00 -
100.00 A 70.00 ~
60.00 -
80.00 - 50.00 A
40.00 A
60.00 30.00 A
20.00 A
40.00 A 10.00 -
000 4
20.00 A e
SS9 3225555555335555555
D O — N WO ® N W W N LW O A N LW ®©
O O < O 0 O < 00 O <« 00 O <« 0 o O
0.00 — T T T T T T T T T T D DN OO DD AN NN DD D
58858cs8858T888¢8 EES55559HHEE88988¢
P T T T T N N B\ B T S
N N NN N NN AN NN N N NN NN
S8 88V S8SSS 8RR RS HLTTFRAA B NEWCHEA
— A R
BAERIF: wind, R RIERHRAT HAERR: wind, R ZIERHRAT

5. il o ALY

REHIERRERBAANTRY . AL ERMW: KRES A 18 8, LAFRHEITHER
H ¥ AT 160.80 b, IRtk b BV 2.77 Heb, Mtg 1.61%; #E28 A 18H, B
A F 183.34 ek, IRb L JE)IE A 12.94 b, 3EhE 7.60%.

B12: FREFuAXEANE (Fek) B13: FpEwsRKAEE (Fek)
230 ~ 250 -
210 230 -
190 210 1
170 - 190 -
150 170
150
130 -
130
110 -
110
90 A 90 -
70 A 70
50 —_—— 50 — — R —
NN N RN N RN R\ N N I I S S S S S I S I I I I Tt
PR EENTE S R EEPTE @
20204 f N 20214 20204734 20214/ &
20224 AN — 20234F N 202243 202341
BT FEBEERTHN, RZEAFRLAT BRI FEREETHR, RZIESFRL A
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SEE SOOCHOW SECURITIES

RBES IR EAIRE Y : #.£ 8 A 18 B, FRFiFwik o E 4 2389.21 7wk,
IREL E BV 73.64 Tk, i té 2.99%.

B14: R#pEwH XAt (A2) B15: HAAETERBERESR (FHek)
300 ~ 3,500 -
250 A
3,000 -
200 N
2,500
150
2,000 -
100 - A\,
1,500 -
50 -
o A
> > > > > > » » » > > >
Q\'Q\ & > & > @(Q\ & > Q@\ Q'\'Q\ Q%’Q\ QQ’Q\ \B’Q\ \\'Q\ \q;@ F IS
202054548 2021 20204 A3 20214 A5
20224 A 20234 A5Af 20224 R A5 ——— 20234 S A5
HARAR: FERRTHW, RRIESFFIAT BHERR: FEBERATHA, RIIELSHRLAT
KBRS R A AR E IR m: B E 8 A 18 B, L EREEIH B 4k
AsAh 9L A%, IRrb L B3 Am 23 A%, 3E1a 33.82%.
6. B A &S IRk Lk
HA&EFHRILER: KRE S8 A 18 B, BAREZEMKTHEE TR LR LK
0.64 7ufrk,, FRUK 25.07 /Ufrb, #KtE 2.62%.
B FREE R IRLER: A28 A 10 B, MM A - EF LA EEH (B
£ LA & E R, RIK 13.50 £k,
A16: BAEZEZMEFHEEF (L) B17: BM-FRHEEF (£T/E)
100 -
% | 30.00 -
80 - 25.00 -
70 A
60 20.00 A
50 -
0 15.00
30 1 10.00
20 A
10 - 500
0 . . . .
2019/1 202071 2021/1 2022/1 2023/1 0.00 y y y
2020-01-01 2021-01-01 2022-01-01 2023-01-01
%% 57 M5-67DWT A2 8- Lif2-37DWT i A (A A e
Py p— B fr L5277 DWT BEFRRA| (AT R)-F g LA
BAEFR IR wind, R ZIEARHFRLAT HIEFRR: wind, R EIERHFRAT
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SEE SOOCHOW SECURITIES

7. RN w

1. THEFREBERBTY, FHEHBARKE R AT, dtmsfsh A
B AT A FN R 70

2. PREEAER T I, FEORRBEAART, A K18 T 2k,
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S, BT AL 1)) o =23 =

SELE= S00CHOW SECURITIES

STk A

R ZAEAPANA s8] 2 BHEA BEE AN 2, OEEIEA T Zi0 b 54,

A RARAAINALE T ZAE AP A T3] (AT RAR “ANE)” ) BEPIEA . A3 R
S RERAME|ARE L AL P . BAETHELT, ARE T 6912 83T R R 6 & ILFH
A RIFAEAT A AL T, R 8] BA - TRAHEAT A B AE A AR 0 1 BT S- 54T /5
R FARAT AL AEATH XG0 FIEA TR A R D RIE S TR A P B R 2 LKIEHY A
F3,

FEEFEFTHEILT, R RIEA BT KA T 562 FH R4E IR 2| 090 3) P AT
ARSI HAT R S, 7T f8 A 1K e N 5] AL K ARAT IR 5 R AR 5

TIHH A, EHEEE . ARE R T AN HATIFIAA T 5 L AT 6912 &, A
8] /) RAZTRARAEIZ 245 09 e M T B, L RARAE P I B R iR R K AT &,
FERRIN B, A8 TR 5 AIRAFH M, B LA R —H RS

AARAE GG BN RN B FTAT, KRB BT, EIAMFAATIFAAEATH X, A
RALAT . BREAF)E HEARERE BT, 8L ENRLAHRZEFFTHT, FHER
AIRELE AL B, BT ARE GRS, B RFT AREHTAEREMTA .
T FAS B KRB AILERFIE. FHEAREN, B S AREA R 0GR TAE. KNS
PR ) 18 R IR AT AR,

ARIEFR TR BATR

BFAFBRE T HOAIIATIRE LA B G 6 £ 12 /N A AT L R3] B4R A et 2o & L
TR (A T HAEA PR 300 454k, FATHIEABARRHK, 2B HLEHFL
500 #8446, = HIEIREA ZHORSR (AT AR b ARG ) T 1840 (AT T 4
ikArag) ), BEARkde T

8] TR

FN: TR 6 A A AR ER G ARRT A 15%0A

¥ WA K 6 A MK EARRT BT 5% 15%Z 1)

P TSR R 6 A A AN IRKER AR A AT -5%L 5% 14,

B TR K 6 4R APkt ARt A E AT -15%5 -5%Z 4] ;

2 FHIRE 6 AN AAPRKEE N AT AL £ -15%0A T,

AT 3 FAR A

¥E: MHEAKR6AMNAN, FlIsFAnstik T 5% L

P FAAKR 6 ANA R, AThABRAR 5% 5%;

BAF: FHAKR6AMAR, Tlkigformxtss T A% 5% b,

EAMERBEE, REHEAFRZIAM KA TR R RIEBFAFBAT A, AR 69248
SHF B R, AR TOASTIL TN, BEH EARE LR BT S AnF Rl S
HRRI, S BRI B 6. M5 RIUABAFZE R, R EEMAEAAREAT, R

FL AR o AR R — B 1! e A& i U}
Sl ol o = K ZAEFHA R T

Ho Tk F X 2 fafr5 5
HRE AL 215021
A (0512) 62938527
»~a] B ak:  http://www.dwzg.com.cn M

A/ 2 i ;
S my oy Lcmt” BT
7 e G s oo s S

£ b ”g}q‘w P, - EIR \%ﬁ



