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2023 %01 A 03 H

IE A AR - B A R

3R AR
(2022.12.26-2022.12.30)

T G HAE

B 12 A 26 8-12 A 30 B, 47N FF 7 FIF % 9 W HE4E %52 10140
L7, ¥R E 390 /e, FIAZKIT50 10T, AWK
# 16580 12717 = W 3] 40,

RoT5:

B & ZE 12 4308, RITHARLIFEmREHFFEE12 23 8%
) 142. 73BP £ 2.26%, A7 X @ Wik 3 #F412 23 B %
7 152. 32BP £ 2. 70%; A2 HA| £ 7 @, B& shibor. 1 J shibor.
2 & shibor. 1 A~ A shibor %514 1.9570%. 2.2230%. 3.1450%.
2.3460%, %12 A 23 B4#1% 3 137. 20BP, 53. 60BP, 31.00BP,
5.90BP; A EH @&, 3 ANH shibor. 6 A~H shibor. 9 4~ A
shibor. 1 4 shibor % %% 2.4220%, 2. 5080%. 2. 5650%. 2. 6190%,
%12 A 23 B %1% ) 2. 00BP, 1.90BP. 1.90BP, —0. 70BP,

BT %

B HE12A308, 1AAH 3IAAE. 6AMAH. 1 FH. 3F
2. 5F 2. 10 54, 30 AR G B A A E 5 A A 1. 1687%.
2.0519%. 2.0697%. 2.0969%. 2.4040%., 2. 6446%, 2.8353%.,
3.1952%, %12 A 23 H %A% #-93. 54BP, —6.84BP. -
9.76BP. —-13.00BP. -5.68BP. 3.84BP. 1.02BP. —2.00BP.

SMICTF % .

B HE12A30H8H, £ELLARTFEME 12 A 23 B T 47 164BP
£ 6.9646; £ULARTRIAICES 12 23 H T AT 356BP £
6.9514, MK 132BP; £ LB FARTEPACEE 12 A
23 H F 4T 799BP £ 6.9210, # £ /7 Bp #77C F4K 304BP,

SR R

FAHES : S1330514080001
Bk AR 4R xuw@hxzb.cn
BFZwE: 028-86199181

— AT o\ m (2022.12.26-
2022.12.30)

2022.12.30
%R s B R (2022.12.19-
2022.12.23)

2022.12.26
%R A B R (2022.12.12-
2022.12.16)

2022.12.19
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INFET B IEAE12 A 26 B-12 A 30 B, 477 % F &2 = B4R AE 4558 10140
o7, #EWE| ) 390 1270, 54 %% 9750 12T ABFHIFH 16580 1L L% &
) H,

B 1 RITAFTHEMERELFL (L)
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W T G oy T TR E b EL

KA R R Wind, RATHsE, RIZIEHFFFR KB

RETH BE 12 A 30 B, RATEE LIFHAACEH A EE 12 A 23 BEH
142.73BP % 2.26%, 47 X @ Whet-F3 4] %45 12 A 23 B % 3h 152. 32BP £ 2. 70%;
saAF R 5 &, (27 shibor.1 J& shibor.2 & shibor.1 4~ A shibor %% 1. 9570%.
2.2230%. 3.1450%, 2.3460%, % 12 F 23 H % #|% 3 137. 20BP, 53. 60BP. 31. 00BP,
5.90BP; A EF @&, 3/ H shibor. 6 A~ H shibor. 9 A~H shibor. 14 shibor
S A H 2. 4220%.2. 5080%. 2. 5650%.2. 6190%, £ 12 A 23 B 4 %% 3 2. 00BP.1. 90BP,
1.90BP., -0. 70BP,

B 2: SATHEAACEHAIELE (%)

6.00

5.00
4.00
3.00

2.00

'\9 s VN B SN NN BN BN N BN SN I I BN NS Q"’ P PP DS
N A A A I A A A M R P AN

> g I R R g A A

AT DT DT DT DT DT DT DT DT P

*’0

—— AT R LA E AT R AP X AR 2 A

FARR: Wind, EAZIERF LB
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B 3: 423 shibor £# (%) B 4: ¥ # shibor £# (%)

6.00

6.00
5.00
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4.00 4.00
3.00 3.00 M'
2.00 2.00
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0.00 T 0 VW A W A W A N <4 0 F O N T O
A e r e Eddirdg e
N N ™M n W 0 O «— N Mm 0N W 0 O «
R T O B S S D R T2 %9299 F Qe Qo
o — - — - - - - - o~ o~ o~ o~ o~ o~ ~N ~
o - - - — — — — — o~ o~ o~ o~ o~ o~ o~ o~ O O O O O O O O O O O O O o o o o
o~ o~ o~ o~ o~ o~ o o o o o o o o o o o N N N N N N AN N NN N AN N N NN
o o o o o o o o o o o o o o o o o
o~ o~ o~ o~ o~ o~ o~ o~ o~ N N N N o~ o~ o~ o~
. N —_—] b i —1
<
a7 17 23 1A

FRR: Wind, EAZIE R0 K& FTHRR: Wind, EFIERF R L EIN

EfT%. RE12A308, 1 MNAH SAMAAH. 6 ANAH. 154, 35FH. 5
SFHA. 10 S0, 30 R4 B AT 21 B0 S E 5 A1 A 1. 1687%. 2. 0519%. 2. 0697%- 2. 0969%.
2.4040%. 2. 6446%. 2.8353%. 3.1952%, 4 12 A 23 H 4 %% #)-93. 54BP. —6. 84BP,
-9.76BP. —13.00BP. -5.68BP. 3.84BP, 1.02BP. —2. 00BP.

B 5: AMEMEMEEEALY (%) B 6: KMBEMEMMBEELY (%)

3.50

5.00
3.00
2.50 4.00
2.00 3.00
1.50 2.00
1.00
1.00
0.50
0.00
0.00 T WO H O AWV AN T T T O
I B B BB S I T B - SR T (N ST - -
N N MWW X D H N N MW O 0 N 4 9 Q ©Q Q O QO Q9 Q Q9 O O 9 o
99 92 993 T 99 99 99 3 o R T R R R R I I I I N IS
O = = o Hd Hd H H Hd NN NN NN NN N &N NN AN AN AN AN NN AN NN NN
N &N AN AN AN NN NN NN N NN o O O 0O O O O 0O O O O O O o O O o
O O O O O O O O O O O O O O o o o N &N &N NN AN NN NN NN NN N NN
N 8 8 8§ ] 8 N N N8 N N N~ 8§ QN
— 1 — 34 6/ 14 3 ——5% 10§ ——30%

FARR: Wind, EAZ IR 50 KN TA KRR : Wind, B IR 50K EHN

SMNCFH. BE 12 A 30 B, ELLARTPEME 12 A 23 B F4T 164BP £
6.9646; £ T AR T BPERC &4 12 F 23 B T 47 356BP £ 6. 9514, 4w 18] 1% 132BP:
£ EAANRPRICEE 12 F 23 HFAT 799BP £ 6.9210, 3% 42 & Bp#AIC 4K,
304BP,
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B 7: £ALARTF AN HRCEAS
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7.2000
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6.8000
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6.0000

— EAAR TP R —EARARFRHCE —— X ASHFARTERHCE

TA R R : Wind, EZ IR R KRN
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N B TR LA
« A (Buy): ##AAkR6/MNAN, BEHEIZETZE 300 455 20% 24 L.
A (Hold): FAHAAR 6 ANA R, B4t iE 300 45449 % 50 48 AT +5%~+20%.
« P (Neutral): FAAAKR 6 ANA R, WA FE 300 35489 T 0@ EAF-5%~+5%-
2l (Sel): AR 6AAN, M EILETFE 300 154 5% k.,

AT
R T KT ARG AA AN, fTkdkmE5E TP K 300 454 10% KA L.
SRR FEARK 6 ANA N, A7TkiRmEARAT 7 IR 300 455089 T 3w E A T-10%~+10%.
BT KT ARG AA AN, fTkFKME 55 TP K 300 454 10% A L,

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

A B RS IE R BT F L F AN HLA
FAALAARAAEA D QAT HAR “Ana”) B B 5 REEE R AP0k, FFLARA LN
AT o B 8 AR B WA R T A IE R ASE AR AR ST, TR 34 2 UF LA &
WA BB R S KA IE BT, RAE A E 0 — AT R, A 8 T IE £ AGE
FAnEF RO, T oA SRR E Y B E BT, HAGEAIE, TP RAEREPTEL, #
LRI, 6 RN 0% P K.

SN W LE

AREAERGIERARFTAENSE] (AT AR “ANE") BPAEMER, AnaTRBRAKD A
REMMEAZP, IR AFIERNSE P, HEOHHEF AR, REFHELRRT AT
B, AN ) AT BT RO ST SE M AR AT AR IR, AR LT, ARE P aIE ERATELEH
B A R SHAEAT A G T, A 8] B 5 KA 81 A KIKAGERTAAN, ¥R aARRE F3EF4E B RIHR
£ i R EGAEATAR K R = AR, BT H 2 S A A H T R AT KRBT RIE, AETH X
895 FIEFR BT A RA D A2IE R RK G B R 2 KRB ALK RIREQRAH AN TH, K
2 9 @ F AT A M A A AT AT K&, B &, FIE. RERFE I H.
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