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=. LE&ZF: FIEEE, REERKHN
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E&2 FAEANSREE—RK

ES 08-12 08-05 07-29 07-22 07-15 06-17 06-10
B~ EAN:ER BEEFTE -1.2%
PR AR EPEE REREMN% 1.1% 3.4% 2.3% 1.0% 0.1% -3.5%
B IE247R)2H REHDEE 4.9% 1.5% -2.1% -5.0% -2.0% -2.8%
P RERRA LW TEBRELSHE  4.6% -3.3% 2.8% -2.0%
SRERIATF TR WA REBRESE  0.7% -0.3% -0.9% -0.4% 2.5% -1.8%
RADUFTE wEmaee 720 1% | -a7w DEZeNN  29%  -26%
RRHEREFTE Wind
PTAF= b S i - PTAT Wind 3.9%
MU LT Wind
BRI BESF Wind
EfF GReEsE RBFEEE
BOYTRES Wind
BREGTA RIBHF R

30KHRT B B ER Wind
30K -B S BEMZ AR —L Wind
30K FIRT B M BERZER: L& Wind
30K HRT B BB X AR =4 Wind
#™=  100KFWAER L SHER Wind
100A PR HR L HBME ~ Wind
100K i % 3 B AR —% Wind
100K g R 38 L R & — 4 Wind

100K g AR AR+ MBHT = £ Wind 1E
LEBEEEBRA EREHHE)

ARHE TS EEE nF . ,
Hm RAECRUERLEE REES -38% 836 63%  -3.6%
XS HENERERBMEER FE.XSNES 0.0% 0.0% 0.0% 0.1% 0.1%
DGR MEHEE B % hEAHGRE -0.3% -0.3% -0.1% -0.1% -0.2%
AFGRMEESRETEE  PEEAHRGRE 0.0% -0.1% 0.1% 0.1% -0.1%
#0 CCBFI: G A 1H % AR EE 0.6% 1.4% -3.1% 4.6% -0.8% 4.9%
CICFILE A REFEBE 0.0% 0.8% -0.6% -1.0% -0.4%
BB RS TR HEH(BDI) BEFEEE | 53% Sdn% izl -02% | 40%
SCFLEZ A RIBFEEE -3.8% -2.7% -1.9% -1.7% -1.4%
o CCFLZR & R EE -0.8% -1.3% -1.4% 1.4% -1.2%
CCFLEEfiL% REFEEE -2.8% -0.3% -4.0% 2.5% -2.5%
CCFIRR AR BREFNEE i 1.6% -1.8% 0.0% 1.8% -2.0%
CCFI-ZR i W% HwiEsEEE | 1188 | 03w -2.2% -2.6% -2.8% 2.3%
R SR HE20088 8 R 0.0% -0.7% 0.7% 3.1% 2.6% 1.4% -0.2% -0.6% -1.7%
KEF > St R MriE200358 R 0.0% -0.8% 0.8% 3.6% 3.1% 1.6% -0.2% -0.7% -2.0%
RS TR0 EABWHRE  RLB 1.3% -1.3% 26% | 64%  45% 3.4% 1.2% 0.0% -1.2%
B pi R TRESBNARE RUB 1.2% S1.0%  -1.0% 1.9% -38%  -18%  -3.0% 1.9%
TR M HEN:E RAE 0.9% -2.2% -1.9% 5.3% 2.2% 0.6% -0.2%
Pt R 8 E: RAE 0.1% 1.8% 2.7% 3.5% 0.9% -3.4% 1.2% -1.3% -2.7%
KA BN (ES):A IPE 0.4% 1.1% 4.2% -4.2% -82%  2.1% -5.2% -2.3% 1.8%
HRKENCEREA)NE  BHEKZHHA  0.6% 0.8% 2.0% -2.8% -0.8% 2.8% -2.7% -0.1% -1.4%

P AR EREERRX  Wind

B URESNCEEAD)AE  AEHSXSAAMN  -2.1% -33%  -0.3% [EITZRNIEI008T  1.8%

Tyt E AR LT Wind 0.8% 0.2% -4.9% 2.0%
HHREENCERAN) B KEE AP -2.4% -0.5%
WA E—RASHEER Wind

MEKRNCERAL) BN  LEREXBR 0.1%
& 2R 540:HRBA00 20mm: £ Wind 0.3%
W MMEERSTESE BREFEER 1.2%
MEKBNCEFRAL)SUTE  AEFIXBHR L -2.2%
MyspicZ & P 5 RBFAEE  0.3% 3.3% 1.3% -2.4% -5.4% -2.2% -2.6% 0.4%
KTIHE R REFEEE | 42% 01% 3.4% -7.6% -5.1% -3.7% 0.2%
KITHE43:A00 ARIEH 2 0.8% -0.4% 3.5% 3.2% -5.6% -3.1% -2.8% -0.2%
56 KIFe 814 RIEF R 0.5% -0.7% 0.3% 4.1% -2.3% -0.5% 0.3% -0.2%
HKTHE 04 REFHARE  26% 24% [UEGRT 23w -6.2% 2.6% -1.1% -1.0%
KIHRE: B RBFARE  35% 1.8% 0.5% 2.6% -1.6% -4.7% -4.2% -4.0%
TR E iR WEFARE  2.4% 0.4% -04% [NTARN a5 -2.4% -3.9%  -4.2%
B KR 2E FEKRMN 0.23% 0.0% -0.2% -0.1% -0.7% -1.1% : -1.9% -3.1%
E3r bk A 1.9% 3.7% -04% | -45%  -24%  -43% i 28% | 54% 17w
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B4 7K EABALTF 1.35%. 1.45%7F0 2.03%H1RAL, AESHEEL T, 78 M2 BEEE MR E LG EZE£E, BRYpIst
FRA T T ROEEME, RLTRAESRERRN, SHRSELERETN ., FETRAE, A8 1 EHERKER L
7 8.0bp, 10 FHIERIKZEE T 4T 0.6bp, WKL TIBL, £TYHILARMAT KRS, KinFEX LTHRER/N B
EvwAE, AFEARTERIESE LK, L ERESRANT6.512TT, 7 BEE CPIFIEATRE, mHMEiEBEENET
FHME, 3 ARTENERFOERR INCHHAE, BRETEHKT 10568, K EEAREE 0.8%, L REE 7
BYMEREARRE, MEFHAME, CME B R TR SR, 9 A XS 750p AIHERE M CPI £IE/AFHRTH] 68%,
B 2 BHTHY 43%., AEAEFRARMHETHE 0.23%. BEARTFHE 0.43%;

BEMThiE: AEHMELERR

E%%34 RO007 1 DRO07 BB & 2 FIU-T 1.45%F0 1.35%, E 335 ZAEBRHIT—EEEVERRITHRET 2.03%,

B FEAAHH 4T 1.4bp F_ET 5.2bp B FEAFAEf714.3bp
% i [ 7 R SLF:7X % REAE SHERI (MLP):F K14
5 DRO07 R0O07 32 B 7R R AT F R (R HIRT):1E
20 |
4T 2.8
3 F 2.6
2.4
2 22
2.0
! 1.8
0 1 1 1 1 1 16 1 1 1 1 1 J
22/02 22/03 22/04 22/05 22/06 22/07 21/08 21/10 21/12 22/02 22/04 22/06
ZRFFEWN, FZUBFHEAT FRFEWN, FELIEFR

32 BETH: FERESH LK

BRI AERERRAL IRRKSE, WERAREZF THREXBVRRE, BREEAIBARFRBRER THE BRE
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FEFZUESS B
E3R36 A AR ERIEKKIE ER37 XAHEEREEEKKE
% ARG T EHEHEBK LR % o4 R, AR e B B %
gg: A FNES (FH)
20 ol 1°
15 | 30 |
10 | i 15
8 I 25
O-O 1 1 1 1 1 1 1 J . r i )
s s | -
(15) L 10 r 1 -15
IR S B R 05 |
iE 1.EE IJ\ -LJ—_E 5W -LE j-li ﬁ[J 00 1 1 1 1 20
S &b s 3 ®m & ' - . )
© ¥ ¥ ¥ © & Bf  RE &8 MK E#&
FHFFwNd, FLIBRHE FHF RN, FLIBRHET
33 mFHEMIH: WEFEMLLTIEN
EFR38 AETEHRERKSEELT EZR39 10Y-1Y E SR FI Z3EL_E FKE 8.6bp
bp P vRa— 10Y-1YEfHHIRAIZE (&)
00 ¢ 80 FRRREIAER % EE R F Y %
oI 30 ¢ BB 4 A T 10Y 11
o 5.4 28 [ 1.0
50 26 I 0.9
30 | 18 24 r 0.8
20 | " o 22 | 07
10 | : . L
so P — o
(10) t 8 r :
(20) -06 -06 e I 04

15 3 55 THE 108 208 30%F

22/02 22/03 22/04 22/05 22/06 22/07

FRFFwnd, FLUBRHEA

FRFFwnd, FLUBEHEA

3.4 SMLCTHIG: ETIEHTT, ARMRETHE

ER40 FAAXETIEE T, FEZT, B, HKBEIHE BER4L ABAEEARTHETIE0.23% BREARTH

ERCREUGHET)

A 5(8.8-8.12) LA (8.1-8.5)

2%  -1% 0% 1% 2% 3% 4%

{8 0.43%
Wind A R T R IHIEE

106 F %fi%ﬁsﬁ)&ﬁﬂﬁ(ﬁﬁfﬂ) {1 68
105 & { 6.7
104 1 66

103
102 b 7 6.5
101 1 6.4
99 1 1 1 1 1 6-2

22/03 22/04 22/05 22/06 22/07 22/08

HHFFEwind, FZUEHZEIT

AHFFwind, FZIBFHZAT

[

BB AR ERRABAL MARE, WEARETF THRERBHARRE,

BEREEROIEREMRRER NS ARE
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¥ RIE 5 W T AR 3 VR4 -

REHFIER:

IR (FiT6 NB A, BRNMFTIETHHFRIL 20% 10 L)

H F (Mir6MNBA, BRNKRIETHHRIN 10%E 20%Z 8 )
es M (Mit6MNB R, BNKIMENHHRNE + 10% (8 )
I B O (WMit6e NBA, BNEKRINBTHHERI 10%I0 £ )

1T IR FIVER:

BFAT (6 MNBR, TUEHERIETHHRI 5% L)
es M (it 6MNBER, fTIIEHFRIABNHHRIE £5%= (8 )
BTA™M (FiF6MBW, FUVEHRIBSTHHRIN 5% L)
AR EFHARRERD:

MRBERIRENDHIN( —ASHEZ AN )BAFRIREFHIN: AANEEF PEILSVHESR FOILE SRR S8 W EE

ZIES BN B RAEEEFESFRAETB IV SEE. AATDHRKRERHN EATVEZRSMNNEARANETEN
R, AZEXEFLHTRAARNRBEHNSE, WHINRAEXSHETERAE. KASHRKRENE RS L
RBEFF, FAEEAREM. REPEARMNAHEIEE LD, AN SEXBAENERE RHRNFE .
EHFTHE—TNELTNAENT H. BEHRTIESXHHNEFERIOTE, CEESRONE . EESUTLEE
BERIAR, INEFEEBERHTIESFX S

WA NE, KEREE.

_Ia

BRM:

s
LIREE ARG FRIEFRNDBERAS (UTER “FRIES") MFEFEPREMET VAL REFRIESEERE
A A, FEELRSHMNEETTREE. BEOFREK WRE (AR ARRASMATFEFHMBA

IR & HAR BRRE R R A A EWFLRIEFAN T, EFRIEFARERLEHUEITENE, REFHES
P FRIA MR R MBLPT R IES SRR AN FIaN, REABRRBSE . FRIESFA TR E AR S008I 512A9 4R
Kifnfa EERTRE, BRIBPEEENERARNE. B FHAE KR ELIR S MERITE IR B,

FRIUEF TR HESAREFHANAR —BEERADERNIRE. ARERZFRERRRES 2 REFEIRE .
RBESHTTE. MEMBAR. BARBENNRRD TR T LI RE B AL B a9, TRNEN. LRERE
RIES 4G . MERBANTTBRT Tt A RERER, WIRERBEN [RFANFFLIEFNILT -
FRIESAEZFEFTNBERTURSS REMRENRATHNRARTLS IIRAERTHIES.
FRIE SR NBR AT 2022 fRINETH . RE—VIHF,

iy, W LY ¥
MEFUESS
SR AWM RN 8%, 4008866338
b L& =
RYTEAXBEAEEEAR 5023 FETMREIE 1333 SEL4eq ItRTEBKEHAEH 9S4
SEZEMPILBE25E KIE 26 1% it 16 B

MR 4% . 518033 M8 4% . 200120 MR %% . 100033



