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2022 12 A 19 H

IE A AR - B A R

T 5 iR 3 M B R
(2022.12.12-2022.12.16)

T B 3 AE

B 12 A 12 H-12 A 16 B, FITATFT 5 EE @ WIRE K 490
fe 74, 1% B W 2] #1100 12 7T ; 92 3, MLF #%5% 6500 12, MLF 2] 27 5000
1C: BARSE L4355 1890 12 7T, AJAFHI5H 490 12 % B g 3]
o

LR

B A ZE12 168, RITHE LIFEm-FHFEE12 A9 BEH)
16.76BP % 1.40%, 4 X =& Wit A £ 12 1 9 A%
20.96BP % 1.48%; #afif| %7 @&, [a& shibor. 1 & shibor. 2
J shibor. 1 A~ shibor % %1% 1.2240%., 1.7520%. 1.7370%.
2.1710%, % 12 A 9 H4%% 3 15. 30BP, -0. 70BP, 10. 20BP,
19.30BP; Al FEH @, 3 A H shibor. 6 A~ A shibor. 9 A~ A
shibor.1 4 shibor % %% 2. 3390%. 2. 4500%. 2. 5080%. 2. 5870%,
12 A 9 A4 # %3 8.00BP, 7.10BP, 7.90BP. 8.70BP,

B %

B RE12A168, 1A 3IAAE. 6 ANAE. 1. 3F
B, 540, 10 40, 30 49 E 1 2| AL E FE A A 2. 0461%,
2.1057%, 2.1871%. 2.3169%. 2.5310%. 2.7052%., 2.8856%.
3.2697%, # 12 A 9 B4 %% %) 13.99BP. 5.52BP. 1.36BP.
3.00BP., 2.77BP. —2.92BP. —0.47BP. —1.46BP.

M .

B AE12A168, £t ARDPEMNI12 A9 B L4 203BP £
6.9791; £ LA R T RRAC 4512 A 9 B L7 236BP £ 6. 9716,
PR K 75BP; ELALB AARTEACER 12 A 9 A EiT
38BP £ 6.9776, # 157 RPHAIC % & 60BP,

SHTIR: R4

FAIEP : S1330514080001

B% A BR4A: xuw@hxzb.cn
BAWwiE: 028-86199181

— A % e m (2022.12.12-
2022.12.16)

2022.12.16
R A AR (2022.12.05-
2022.12.09)

2022.12.12
— A H % e m (2022.12.05-
2022.12.09)

2022.12.09
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INTET B IEAE. 12 A 12 B-12 A 16 B, =47 NFF T 3 FF /& % = M4 AE %44 490
fe7t, e A 100 127T; 923 MLF 4%5% 6500 12, MLF 2|3 5000 12.; BAKS: 34
A& 1890 10T AR HA 490 10T = W 2|3,

B 1 RATAFFHEAERENIL (L)
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15,000
10,000
5,000
0 T T rT —
g o — — o~ o~ g [=)
oo & B g g 8 3 8 EY
(50000 & 2 23 = 33 314
o o (=} o o o o o o o
~N ~N o~ o~ N N o~ o~ ~N ~N
(10,000)
(15,000)

— T A%k T )

T % ARk

TR FRR: Wind, RAITFsE, RIZIERF T RIEH

RETH. BE 12 A 16 B, RAFHELFHACFAHAEE 12 A 9 BEH
16.76BP £ 1.40%, M47 X Whi-F3HAF8 12 A 9 H L5 20.96BP £ 1.48%; 4
BRI EHF, [37& shibor. 1 J& shibor. 2 & shibor. 1 4~ A shibor %A% 1. 2240%,
1.7520%, 1.7370%., 2.1710%, % 12 A 9 H 4 #% 3 15. 30BP, -0. 70BP, 10. 20BP.
19.30BP; + M EH &, 3 4 H shibor. 6 A~ H shibor. 9 /~H shibor. 1 5 shibor
2 A A 2. 3390%. 2. 4500%. 2. 5080%. 2. 5870%, # 12 A 9 H 4%|% 3 8. 00BP. 7. 10BP,
7.90BP, 8. 70BP.

B 2: BATREAACEAFEA S (%)

6.00

5.00
4.00

3.00

— AT TA] ) b AR e A T 3 A — AT 18] R A7 K ] W e AT 2 A

FA R R Wind, EAZIERFF 50 KB
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B 3: 423 shibor £ # (%)

B 4: ¥ shibor £% (%)

6.00
5.00
4.00
3.00
2.00
1.00
0.00

2020-12-10
2021-01-25
2021-03-12
2021-04-27
2021-06-12
2021-07-28
2021-09-12
2021-10-28
2021-12-13
2022-01-28
2022-03-15
2022-04-30
2022-06-15
2022-07-31
2022-09-15
2022-10-31

[2p: 8 18 25

5

buss

2022-12-16
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0.00
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2021-01-25
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2021-07-28
2021-09-12

—3MA

o

>
D]

2021-10-28

|

Mm 0 1N O w”n = 1n «HG O
— o~ - (a2} — ™M — o —
N o O ¥ O N O O
T2 I A
— N N N N NN N N
N N AN N NN NN
o O O O O O O o o
N N NN AN NN NN
—_— ] —1

BB Wind, ZAZIERHF 5 E &

TR FRR: Wind, RAZIERT R KR

BT %, AE 120168, 1 ANAH. 3AAH. 6 4N 154, 358, 5
30,10 SF 49, 30 S0 B 4 B HAAL S B0 H A 2. 0461%. 2. 1057%. 2. 1871%. 2. 3169%.
2.5310%. 2.7052%. 2.8856%. 3.2697%, # 12 A 9 H5%% ) 13.99BP. 5.528BP,

1.36BP, 3.00BP. 2.77BP. -2.92BP. -0.47BP. —1.46BP.

: AMERB KR ERLY (%)

B 6: KMBEMIMUBEELY (%)

2022-10-31

2022-12-16
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A& G O N O A d MmO N O A
TR QA Q09 9 9
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N & A A RARACNCNCCQAQQQQA S

FA R : Wind, EAZIERH 50 KN

TR KK Wind,

b3

1EIE A 50 K 3P

SFCTFH. BE 12 A 16 B, EARARTFEMNE 12 A 9 B L47 203BP £
6.9791: E T HAAR TRPAIC R4 12 A 9 B 47 236BP £ 6.9716, & i8] 44k 75BP;
EALBAEANRTEHCELR12 A9 B _L4738BP £ 6. 9776, % /& 5 Bp #AC & 2 60BP,
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B 7: FARARTFENABRRCELY

7.6000
7.4000
7.2000
7.0000
6.8000
6.6000
6.4000
6.2000

6.0000

— X AAR TP A —EARARFRHCE ——XASLHFARTERHCE

TA R R : Wind, B IER R KRN
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N 8] TR GLA
N (Buy): ##AAR6ANAN, BEHEILZTZE 300 455 20% 4 L.
A (Hold): FAHAAR 6 ANA R, B4t iE 300 45449 % 50 48 AT +5%~+20%.
« P (Neutral): FAAAK 6 ANA R, WP E 300 35489 T 0@ EAF-5%~+5%-
2 (Sel): WAL 6AAN, BMHEIALET P E 300 153 5% L,

AT AL TR RBLEA
CEF KT FUNAR 6 A AR, 7L T R 300 454 10% A k.
B KT FAK 6 A R, AT AL A 5 IR 300 45 4040 % 5 A AT -10%~+10%.
SBT KT TURAR 6 AR, ATk TR 300 454 10% 4 L.

AT IF B B

AABLHF EBIEHA LA FTHIEAR T ENHRLE, HMAF. REFIE. AT AREHAR
Fol R F, BRI B RBRAEAN, R FEELFE, RN EIRZNIE, AT LR SRR IE,
H E B

A 8| RBEF I E W L F AR BLEA :

FAEERARFTAENE) OATEAR “AN38)”) 2FHirABEERERABAE, BUFIERAKT FHE
A F T o AN S AT ERAR T AN IEFR BT ARE P REAERIZA AT T S 2 HF AR
A B O A AL B IR G0 AR LI IR, RIEAALF Bk 09— A K A X, KN 8] 7T A IE R AL
FANKF L, TR AR RF WX 0B ERT O, BRIERFE, BT FRERTSTERL, 4
VEIERAT RARE, @ AN 6 E P KA.

ST

RIRE AL E AR RIAEN S (AT RA “ANE7) BFAEEA, AN RERIAAE A
B RARAAE P, A AN NE P, I R A AR . R P 05 R RIRT AT 4058
R AT SRR A H T I R AT RIE. EAATHORT, AdRE b 0015 &5 R £ 4
LT RIHE T AT B, ARG AN A RRGEITAA, HRAK I E # ik fk AR
RS ERTIR K RS A A BORH B G AR 30 R O T AR UL, AT K
65 AR RS B A AR ARK 095 8 30 KRB A Rk, RIS GIRBH AN SFTA, A
%2 45 0 TTAE AT Ao AN AT AT R B0 SR, FIE . KR SA 3R,

HH L EREELEEAE A 5/5



