IEAFFRARSE - ATk EARRAE - W ARG

W, 7 AT b B AR RAE

2022Q4 R EHLFRE: wHETLIRL TR,
I, BaBFIEK

——EF 11026 XX 42022 FOERGIT T RABFLHZEIMH
MR (4EHF)

XKEE): #ER. ER
BREE

B AERAE: 2022Q4 BAKAIRIL TR, L#4EsRLAR TR, +
& E R, BRI &A BRI E LA

FERAFESIRER QA FHC EETIELE S 6.26%, IR T4 0.36pct.

2021Q4-2022Q4 ¥ A ) 551 4 8.11%. 8.60%. 8.28%. 6.62%. 6.26%.
1) L4285 Q4 BARFAIRILTIEZE 6.09%; 2) F#REIFLOIR LK
THZE 849%, Wi, @, WiFRIFCILSBA T, EM. K. F
il ARG SREFOILIAR T, SMHFCIRL LA, 3) 4 Q4
ek td T, Adik. SRR g LA, 4) AL Q4 3R
BT Z 3.60%, 408 Fhi., 05 AKRFCIRLYRA Tk,

B AR AR 2022Q4 FHAIRLIE M, KK, REIRL TR

KRB Q4 HLEETALETHE 7.29% (3R1k-0.62pct ), 2021Q4-
2022Q4 FH A A5 A 9.56%. 9.69%. 9.73%. 7.91%. 7.29%. £ % %K. 4
MAEFSIRA FT B, A K. AR —RRE, A, R R
CIRA T T, 1) FEBIRF IR EH 043pct; 2) —HRACLAHFIRIL T
M 1.11pct; 3) BT AATEY IR T4 0.35pct; 4) IR, 3B 4420
PER B 1.15pct; 5) AR P IR T 1.43pct; 6) AEH R IRL T
2.09pct; 7) NEAFERT FRL T 1.10pct.

K@k Q4 Ho EETMHLETHE 3.79% (3R-2.57pct), 2021Q4-
2022Q4 %) 3.45%. 4.30%. 3.97%. 6.35%. 3.79%. 1) 1) ZEHIRT &
FLIRL ) T 2) BE &BIEIR T, R KA W EE 234 & ik £,
EATRRWE TR, 3) BHRDT —LKoLFL EIIRL B INAE FiF.
AR Q4 H A bl IR L BT E 2.49% ( ZREL+0.36pct ), 2021Q4-2022Q4
BB 53 A 1.72%. 4.16%. 1.83%. 2.13%. 2.49%.

B L&Y HEE: RIFEKLHETF. FERE 2022Q4 FHLIRLIRFA
5h, FALIRIRI I T B

TAx&W Tk QAL & B TAI E 4 6.64%, EF 1.27pct. 2021Q4-
2022Q4 FHA WA A A 4.16%. 4.59%. 3.75%. 5.37%. 6.64%., 1) LIz
&% /8T Q4 FH IRt EA 1.27pct; 2) IKREAEIFLINL T4 1.57pct;
3) B E EHRIELIRL T 1.05pet; 4) AR RYHA. i £ IR,
% T4 1.23pct = 0.08pct, FEMEIFL IR EA 0.09pct £ 0.46%; 5)

ZRIZA IR T 4 0.15pct.

B fEEE: 2022Q4 BRI E T A, PCS RPN @R, H4
T TH

FEEEMR I AR Q4 HFH & X TMAIL E A 9.50%, IR T4 0.06pct. 2021Q4-
2022Q4 F A A 11.06%. 8.93%. 11.64%. 9.56%. 9.50%. 1) 1%
FEm IR T A £ 9.47%, PCS 3Rbb B Z 13.23%; 3) BB/ IRLT
%% 2.52%; 4) &R/EPCAEE I TIEZE 1.23%; 5) FHAAEEEIRIL
T ZE 2.40%, 1245 XA#a @KL TIE £ 2.72%.

B AT R ERISHINE, EINEFRHAE, LEZHRE, KRE
A3t H A v IR B IHBAE 5HAT EAF, BT BIRZ . ATk R RAZ R L,

5 Wik B XX B8 % T A RS

) IRSEUESS

SLCS g00CHOV

A QECIIRITIES
W SECURITIES

202301 A 31 B

EFTMIT G RL
PAEF: S0600516080001
021-60199793
zengdh@dwzqg.com.cn

RS LI
PAIEF: S0600517120002
021-60199793
ruanqy@dwzqg.com.cn

EFSHIT R
PAEF: S0600520070006
chenyao@dwzqg.com.cn
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I 2 REUESS

AZREE

e B B oottt ettt ettt ee ettt e et n et e 4
2. BHHRERBF OO AN TLFTIAAXS LR T L FTIE LI ZRL-4.20pct £ 20.39% .4
3. H FATLBFLHN: LHEKIARFL TR, REU&IEFLSEHA s 5
3.1, FEERIAE: 2022Q4 BRI TS, LH42H LA R T, P& E KL
B, AZC R &I EAEIRELANE L TE oot e e 6
3.1.1. E#AZE 2022Q4 AR IRL TS 2.84pCt . 6.09% w.ovovoeeeeeeeeseeeeeiee s 6
3.1.2. PR 2022Q4 F AR T4 0.61pct £ 8.49%, Wi, B, wifRFe
BA T, EAR. AWM. RmA. 405G, BB FCHR TR, MRS EH. .. 7
3.1.3. £ 2022Q4 SR M@ T, Ak, ORI EH e 7
3.1.4. #FHEAMIE 2022Q4 TR T4 0.82pct £ 3.60%, 45 Thaik., LAEAKELY
B T T T ettt ettt ettt ettt 7
32, #FALR: HMEFLIRIEI, HR. REIREE T s 8
3.2.1. BRRME 2022Q4 H A & E T EIRL T ZE 7.29% (3RE-0.62pct) ............... 8
3.2.2. KoL AR 3 2022Q4 FH & & HLIRIL T £ 3.79% (ZREL-2.57pCt) oo, 9
3.2.3. MRS 2022Q4 FH A B HLIRL EA £ 2.49% (ZREGH0.36DCE) oo 9
33. Lix&W AiRE: RIiz&B A0 T, P EME 202204 FCIRLIRA IS, HLfupaik sy
BT T B ettt ettt ettt ettt e et ettt et e ettt et e et et e e 10
33.1. THE&E AT 2022Q4 FH IR LI 1.27PCt covvieceeeeeeeeeeeeseeeeee s 10
3.3.2. AK/EMIE 2022Q4 FF A IR TIE 1.5TPC v rveeiereeeeeeeeeeeeees oo 10
3.3.3. 455 A 2022Q4 F IR T 1.05PCcvvveeeeeeeeeeeeeeeeeeseee e 10
334, wABY. FiEd K 2022Q4 H IR ] T & 1.23pct #= 0.08pct, FEMEIF
IR EFE 0.09DCt E 0.46%6 w.vocvoeeeeeeeeeevee st s et 11
3.3.5. ZRIEA 2022Q4 FF R IREE T IE 0.15DCt cuuiuiiieceeiireeeieee s s 11
3.4. fikE: 2022Q4 BARIFR IR M@ T, PCS FRHEIEA LAt e, 11

3.4.1. fEAE® 8 2022Q4 ZRL e T (3R6-0.23pct ), PCS ZRbbuaA L7F (3RLk
FOSTPCE ) oottt e et ee ettt 11
3.42. BIELH T 2022Q4 FF A IREL T IE 1.90PCt ..o 12
3.4.3. FR/EPCHZEE 2022Q4 F A IR T I 0.16PCt wvvvvivereiieeieeie e 12
3.4.4. FAEHEEE 2022Q4 FH IR T 0.14pct, 1245 XA AL IR T I 0.26pct............... 12
4. WHANRAEEELTRULHER AT THEBREETEDHI oo 13
A1, B R IR ELEE IR BT oottt ettt 13
A B B A T L AT b oottt ettt 13
A3, B B B T T b oottt ettt 13
A4, BT T B B T A LA BT oottt 14
S L BT BRI T I A T oottt ettt 14
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ik SRR () I =AUESS

I R 1wl N A Ot T <X DO PSPPSR 4
R 1 ol N Ot = <X DO PSPPSR 4
I T R T o a2 S <O T P SUR TP TRRTPPRPRPRSPRN 6
B4 FaRIAENREIN T R ECE R EETIAAEL e 8
B 5. #FRAERET, R PHETREN TR ECERZETHELE e, 8
B 6: FARBENTRKECEIREZETAEAT e 10
B{7: BARERITERENTRECERZE TR e, 11
B 8: A AR B R A b B B T AL oottt ettt 12
B9 wHEEANEIFOIM (AT T EAFEREEA]) oo 14
A 10:  BHHRBEIIFCE A B RB AT A e 15
B 11 wshF bRk, SR TEAEFCTA (EAEL) e 16
R DR S I = = o (= - o ) IO 16
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1. W&

EMETF AT 11026 LA 2022Q4 49T+ KIS RATT 2 E 54, 2 F
OAMRER ., AR, RAEBAMIHIBHEAAELST, T2 TEALNT T RECRESR
AT L P 49 b P AL, A ATARSE . W37 FAT ko NIR AN L AT T seitotr. L,
BRI GT ILZAF 395 X, BT P H (248) o P13 (287) 49— BB R Z 4y
#F. THN TFTEALHEEAN R —FRFZERAAATNTRELCHEE, FFRAF
FRALE—ANAAEETTRXELS, EAANKELTHC, FIARNAZTHREF 0%
0 BB H RIS

2. RHMBREAFCHON: LR ECTAERLLHREICTMAY
P4 3R Bi-4.20pet £ 20.39%

TERARKEREANAZEELET AFEAEHFCHTN, LT “FRTEAEASRER
KHFALH]” FALR BT 3 AN R H T kB B0, THE A3 A
2019Q2 A £, /& 2020Q1 R T 0.09 ANE 4.5, 2020Q2 F44 i LKt 4R A 44 3,
2020Q4 # £ 7.03%, 2021Q1 ®E £ 5.97%, 122021Q2 Kt&@4R A £ 8.95%, 2021Q3 #
SR ZE 11.29%, 2/ 2021Q4 TiEZE 10.29%, 2022Q1 THEFZE 11.75%, 2022Q2
YRS E 12.22%, 2022Q3 #t—HRAZE 13.47%. ACHELRFAERLETLHRE
WABLA) H F84R, 2022Q4 £k 20.39%, Rk Lk 0.81pct, ZRELT M4 4.20pct; vAa#f
FARTAEL E RS R BZRE TS A 1847, 2022Q4 & 1L 10.40%, F) b _E# 0.10pet,
R T 2.67pct. AR BESFLCTE E GHRE FTIILHF AHIAF, 202204 S1b
5.82%, R T 1.19pct, ZRIL T 0.87pct.

Bl A4+ X EL QRIS

AeHa & BTy BT B A e F Ak ip)
30.00% 7 cmm—dERE AR G AL B AR R AL cm— % A b A F I E AR AR

25.00% A

20.00% 4

15.00% -+

10.00% ~

5.00% 4

N N Q \} N N Q Q N N Q N N Q Q N
OO ORI OIS S AT A I SISO AR O SIRe Set
© \S* > P ﬁss 4§$ Q§$\ O qgﬁ‘ﬁd* Qgﬁ ﬁ§§ 4§& O
N I S I A S S A I S ¢

BB RE: Wind., & RIEAFFRAT
B2: XA+ XK ELCHIFRILY
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ik RS () WAL S

SELCS S00CHOW SECURITIES

2019Q1-202204 Eé&%ﬁ%iﬁ J - Thafrte  BERlm REmE (2 SWE (2 %é&}%@tﬁ%’t ,%;%%BE{E

2 (2D 2 ) E (zio 75D J6) T ELELF] [iki-t=d
2019/3/31 31.40 2689. 01 . 527. 39 23443. 41 30203. 07 1. 75% 2. 25% 145259. 84
2019/6/30 31.06 2759. 89 . 507. 33 21310.01 26654, 06 1. 90% 2.38% 140750. 31
2019/9/30 30. 37 2794. 59 . 531.23 21712.54 27001. 54 1.97% 2. 45% 140857. 73
2019/12/31 36. 16 2835. 64 . 718. 37 24187.79 30612, 80 2.35% 2.97% 153164. 44
2020/3/31 39.13 2890. 61 . 731.80 23246.75 29734, 42 2. 46% 3.15% 178090. 62
2020/6/30 50. 07 2941. 33 . 1311. 46 27895. 36 36722. 93 3.57% 4.70% 178610. 37
2020/9/30 65. 26 2999. 09 12.74 2553.77 38193. 44 48708. 52 5. 24% 6. 69% 184512. 74
2020/12/31 59.42 3079. 92 16. 97 3702. 42 52255. 04 66462, 77 5.57% 7.09% 212171. 79
2021/3/31 61.31 3088. 15 15.90 3253.50 49116. 86 62080. 21 5.24% 6.62% 229719. 56
2021/6/30 71. 35 3223. 82 21.62 5628. 21 69685. 33 83718. 20 6. 72% 8. 08% 246608. 31
2021/9/30 100. 56 3268. 44 25.25 7181.50 82524.59 97616. 71 7.36% 8. 70% 255571, 41
2021/12/31 92. 07 3286. 68 26.57 7232.51 87324. 42 103135. 32 7.01% 8.28% 274020. 08
2022/3/31 134.76 3471. 08 22.04 7097. 61 76513. 27 91876. 43 7.73% 9. 28% 273410. 48
2022/6/30 110.78 3588. 72 25.11 8087.92 90110. 87 108568. 62 7.45% 8. 98% 289769. 70
2022/9/30 151.96 4084. 48 22.36 7611.97 91317. 47 113970. 62 6. 68% 8. 34% 285907. 98
2022/12/31 121. 14 4149. 61 21.47 6430. 00 89092, 24 109331. 48 5.88% 7.22% 269180. 90

3B KB Wind., &R ZIEAFR AT

3. U FAALILII: LHEKKAREFLTHR, Nb&ILiEHL
L4

FMETFATIZ 11026 T34 2022 F9FIRGE T KIFCLE, ATaImke
i >, B E 395 ARE, RENREMBAT MK ZHATH.

=
Ja
B
)
3
AN
=
=
ﬁ\
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47k PR ) RSEWSS

SELCS S00CHOW SECURITIES

B3: w3 FATLFNER

[ ES HRER 4 53 i1

i R 19

th R HL A 12

R L2 11

Ak T ’ﬁ‘i’l‘t:\L'éé 8
FHL 2 20 16

T i+ 25

LR 17

Hofthefy ik 5 42

#1F 8

4 3

iaE 5

L] 8

% 7

Jolk 114}_.4 7

d= A2k 3

it 4

238 2

P fxﬁiqf{ : 12
HLET R AR 4

Holh 23

ML 5

Bt dghE. e G

-

i P, Sh 9

AR, HT 8

R R 5

JALHL At 3

B 9

T PR 12

(1 6

7 L AR T o i 8

P 13

451 e - EH 15

0l A =

I 3

B4 [ 2
[IE: 4

g5t 3

B F# 14

g 14

Fe HUBE 18

gk | MATwL -

| smomuk 15

et 8

PCS 10

e /B 6
EIE $e ik /EPC/ iE T 1
Hradfane 1

{01498 5 filf 7
A TE O B AT 395

HAE KR Wind, KR RIEFAFRT

3.1, FEBAE: 2022Q4 BAFLIRL TR, L#4EF RLAR TR, ¢+
H&EE LB, AR KA ARG LA

BANBEZTAEG L, 42d i (4dk, BIE. R, R, SASRILA G
Wit BAFLL 4B, ARG SEAEE ). MR, KA. ABAE. HER (Q4MB
To, 65 RK) Fx Rk, 5A%HT 12, 61. 14, 14, 18. 31 RIRZE. #fe
RIAEREEAR2022Q4 FH S E E T EH 6.26%, ZRH T 4 0.36pct. 2021Q4-2022Q4
BB HH 8.11%. 8.60%. 8.28%. 6.62%- 6.26%.

3.1.1. LEi#425 2022Q4 EARFFLIRL T 4 2.84pct £ 6.09%

b R A4 bbb 8.87%( BRE6-3.92pct ), 35442 b & bb 5.46%( R 1-0.85pct ),

6 /18
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ik SRR D, i EIE ;

A ER &b 5.26% (3RE6-0.45pct ).

3.1.2. TR 2022Q4 F A HAKIRIL T4 0.61pct £ 8.49%, wib, fafE. LERFL
BA TR, EMH. GAHR. TR, R85, £25F0RE TR, 244414

1) SRR THE 0.49pct £ 11.11%, H+ FEaEHAE R 10.71% (3RH-0.38pct),
L4248 & 1 20.10% (ZREG-1.20pct), E4F &4 & b 1.63% (ZREHG-0.96pct ); 2) JEARIR
T 2.01pet £ 4.90%, H &7 4K 7.39% (3RE-1.82pct), &8 AHX 2.54% (3R
+0.01pct), ek AE 13.27% (EREb-4.38pct), HAFHL 8.22% (3R1L-3.81pct), AL IE
FRELIERTIRAR . =50, 45425 3) SRR TR 2.06pct £ 3.82%, L ¥ 35k Lk 7.97%
( 3Rbb-1.04pct ); 4 )R BEIR L T 4 0.54pcet £ 6.92%, H F 2 B AR 8.99%( IR EH+0.75pct ),
B EAY 8.43% (IRE-0.19pct); 5) 75 AAFBRAZR R IRIL T % 0.26pct £ 5.48%,
dr Ry A 8.89% ( ZREE+0.16pct ), #7 % #F 12.02% ( FRb-1.92pct ); 6) FAnFIIREL T
M 7.32pct £ 7.42%, HF RAFHL 8.90% (3R1-9.95pct); 7) 4554 RL T 1.27pct £
3.20%, A EFA 4.30% (3Rp6-0.80pct); 8) 4RAZRIL T 1.89pct £ 1.22%,
F E A 3.96% (IRH6-5.63pct); 9) LML LA 1.47pct £ 7.89%, L AHEA]
11.05% ( ZRpb+4.46pct).

3.1.3. % 2022Q4 FRIb T, Ak, SIS LA

ARSI R A, BEIRILTE 0.12pct £ 2.82%, 9 b a4 bk 4.55% (2Rt
+0.04pct ); AZ SRR LS 0.81pct £ 6.98%, L =& EHFL B 7.92% (Rt
+0.22pct ), B K EATFFA & 1 7.09% ( ZREB+0.49pct ); AR IR L _E A+ 0.25pct £ 1.71%.

3.1.4. #FBEAMME 2022Q4 KL T 0.82pct £ 3.60%, BT, LAEARKLY
%A T

FHA 2022Q3-2022Q4 HA2HC &Ly A H 4.42%. 3.60%. 1) A B FRLEIKILT
& 0.75pct £ 4.55%, EFHTAHLEK 0.08% (FRH+0.08pct), ZEAHEAR &b 0.10%
(ZRp-123pct); 2) BAFRKIRIL T 0.61pct £ 1.61%, L+ A mAHL 4.58% (3R
pe+1.16pct), FrmABFE 2.76% (ERp+0.13pct), EBAFHL 0.64% (ERpk-1.30pct ).
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ik RS () WAL S

SELCS S00CHOW SECURITIES

Ba4: FHRAFRENTXELCERZLE T ALY

100% 1 LR FEROLE
12.00% +

BoBAME — %45 — ek

W5 F AR S AR

10.00% ~
8.00% - \

_—
6.00% -+
4.00% - /\—
2.00% 4 /

/

0.00%

2021/3/1 2021/6/1 2021/9/1 2021/12/1 2022/3/1 2022/6/1 2022/9/1 2022/12/1

$4E KB Wind. KR ZIEFFR P

ES: #HRAFREY, ELRTHETRRNTRECERELETEALY

16.00% -

A W, v s g B NARIRAL R BRI  ——i EA AR
14.00% -+
12.00% - /\
8.00% -
6.00% -
4.00% -
2.00% -
0.00% . T T ! ! . . . . . : : . . . . . . . . . ,
2021/3/1 2021/6/1 2021/9/1 2021/12/1 2022/3/1 2022/6/1 2022/9/1 2022/12/1

HIERF: Wind. R ZIEFSTFT
32. R BLBFLH LM, KR, RNBXLTH
EAVERT GERARR I A R Rk, d, A4t 86, 43, 9 RIRE.
321, RARMRIE 2022Q4 H O EEFTALERLTHE 7.29% (3R1L-0.62pct )

2021Q4-2022Q4 HF L AN ] 9.56%. 9.69%-~ 9.73%- 7.91%. 7.29%. # T H.
AT 2022Q4 HEIRWA AT LA, AF . B, —RAaEt. D EH. SRFEARFL
IRIA AT T . 1)38 % BIRF IR LS 0.43pct, 2021Q4-2022Q4 451 12.25%. 11.45%.
9.64%. 14.07%. 14.51%, HFFakdiR 19.12% (ER+0.33pct ), 4Rk AHL 14.61% (3R
Fe+1.32pct), Ef&A 14.38% ( 3Rtb+4.58pct ), AR&IEAY 6.38% (3RFL-3.56pct ), FheHt
3% 7.99%( FREb+0.11pct ); 2 )— AR R T B 1.11pet, 2021Q4-2022Q4 £ 5 13.06%.
12.24%. 13.64%. 12.00%. 10.89%, ¥ RK&HKAE 17.11% (FRHb+2.40pct ), d AL
14.53% ( 3RE-0.09pct ), A ZEAE 10.49% (3R1L-3.28pct ); 3) TR ARATA IR T B
0.35pct, 2022Q3-2022Q4 %3 5.25%. 4.90%, H P49 KM 11.59% ( 2RF-0.80pct ),
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A7k SRR () IREESS

B IOREAY 5.47% (FREe+1.22pct), auFHAETR 3.54% (3Rbb-0.83pct); 4) BRBE. HIBHH
MEF IR EA 1.15pcet, 2021Q4-2022Q4 £ 3] 7.12%. 8.26%. 4.85%. 5.32%. 6.47%,
H P43 E4F 3.98% (FRPb+0.11pct ), 4@474F 8.25% ( ERpb+1.58pct ), #MAHTHT 10.26% ( 3R
P+2.62pct); 5) AEHERF IR T 1.43pcet, 2021Q4-2022Q4 %314 8.00%. 6.81%.
7.09%. 4.55%. 3.12%, BREMN THEZE 4.88% (FR-1.72pct); 6) AR FFIHRILTH
2.09pct, 2022Q3-2022Q4 47| 8.48%. 6.39%, H ¥ AU 3.80% ( FRrb-1.71pct), TCL
IR 7.95% (3Rbb-2.71pct ), MR T 48 3.23% (ZRL+0.20pct ); 7) AR F IR T B
1.10pct, 2022Q3-2022Q4 4% 4.36%. 3.26%, L FH#+ 4.55% (ERF-0.61pct ), iE
R 4.76% (3RP-0.60pct ), HevT @F 2.23% (ERpb-2.99pct), FFHEA 0.13% ( FRik
-1.14pct); 8) REA4bIKF & EA476, LIEFI5H 8.49% (3Rpb-2.30pct), #AEMHA] 10.53%
(FREe+3.41pct), A B4 6.54% (EREL-2.22pct ).

3.2.2. A Higdk 2022Q4 FH A E IR T2 3.79% (3Rpk-2.57pct)

2021Q4-2022Q4 4% 3.45%. 4.30%. 3.97%. 6.35%. 3.79%. 1) BHHKF ik
I TR, =—F 48 2.64% (3RFL-0.5pct ). BATEE 48 3.04% ( ZREE-1.0pct ). B AR H,
0% ( 3Rrb-1.2pct). A RAHL 1.60% (3Rrb-1.2pct ). & XA 0.33% (3Rkb-4.2pct); 2)
BHKEBRAY, RAAOEFERMFL LI LA, HARFARETR: X421
13.7% (ERb+3.9pct ). & 7 R, 0.87% ( EREL-1.0pct ). RIARAE 4.44% ( FREL-1.6pct ).
ZPEREE 1.34% (3RH-3.9pct). REAEE T 1.09% (3Rkb-4.1pct); 3) HYPHRF—LKi b
FA IR B AR T A&, AL 0.84%( FRHL+0.2pct ). A FA# 48 0%( ZREL Opet ).
EREBRAY 1.75% (ERE-13pct ). A7 w4 11.49% (3REk-3.7pct). Fi@E® 7.15% (3R
Po-5.0pct ). RAHE 7.79% (FRp6-8.7pct). 4) REARHMAHRY, Lt eiaRZ
®, A, 10.4%( FREb+1. 1pct ) 1878 A 1.6%( FREb+0.7pct ). F A #H% 0.95%( ZREB+0.7pct )-
KM 0.6% (FRpL+0.6pct) 5 ; Bi@EA B a4 636 /) 2 M 0% (3REE-8.2pct ). E Auth
I 0.01% (3Rt-7.2pct ). M #7 & 0.06% (FREL-5.3pct ). F3RIK 0.54% ( 3REb-4.9pct ).
AF A 3.59% (FRpb-3.8pct ). IRITIEAY 0.2% (ZREL-2.8pct ).

3.2.3. B WK 2022Q4 F L L IR B A £ 2.49% (ZREL+0.36pct)

2021Q4-2022Q4 F LB 5 K 1.72%. 4.16%. 1.83%. 2.13%. 2.49%.
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B6: HRBEATRELC ERZETHALY

12.00% -

—_— 124 —_— 3

i
[~

10.00% -

8.00% o

6.00% -

4.00% o

2.00% o

0.00% T T T T T T T T T T T T T T T T T T T T T !
2021/3/1 2021761 2021/9/1 2021/121 2022/3/1 2022/6/1 2022/9/1 20227121

¥ 3B R Wind. &R ZIEAFR AT

33 IEKELHEE: RIE&EHETF. PEKE 202204 HAIRLEF
4h, HAbR BT B

W ARSI BN G T —REE (ARESFSE/FHE. PAE. KRE, Hida k., @
KLY, TE&ELAHEF . ARG I ME HXETRME., —KREEF, HHES
E. PE, KE, BiEw A, AR %T 19, 12, 11, 8. 16 RKE, Tix&®
A F. ZREEF L &5 A %t 25, 17, 42 RAREZ,

331 IER&EHETF 2022Q4 FHA IR LA 1.27pct

2021Q4-2022Q4 %514 4.16%- 4.59%- 3.75%. 5.37% 6.64%, = FiC)|H K
2 & 8.89% (EREB+2.25pct ), 2021Q4-2022Q4 5714 6.75%- 8.19%. 6.76%. 6.63%-
8.89%; H AL E EATG) LIER KM 7.09% (FRpb+0.49pct). FIEHE AR 12.02% (Kb
+3.54pct ). AHAEEIE 12.28% (FRHL+1.37pct ). FHd3K 9.22% ( FREL42.02pct ) Fo Z A& K
45 2.53% (3Rbb-6.49pct), FHEHIE. FHEBAFALEFL & LI AR K.

3.3.2. fKEMRBE 2022Q4 F AR T 1.57pct

2021Q4-2022Q4 25 A 4.67%- 6.11%. 3.00%- 4.62%. 3.06%; HLF, RIZ® %
FHE 2.83% (FRpL-0.25pct ), 2021Q4-2022Q4 734 4.27%. 4.67%. 6.11%. 3.00%.
4.62%.

3.3.3. HFHEMEK 2022Q4 H AR T B 1.05pct
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ik R () IR =AU S

SEE SOOCHOW SECURITIES

2021Q4-2022Q4 53 4 3.24%.4.39%.3.18%.3.78%- 2.73%, £ ¥ &/ ¥, &, 14.86%
(3Rrb-4.71pct), FEEIL 2.61% (IFR+0.03pct), F &2 2.24% (FRL+2.24pct ).

334 LAWY, FHER 2022Q4 FLSIRILHH THE 1.23pet F= 0.08pet, T EMMBEFF
A3k £ 0.09pct £ 0.46%

W& BYHA 2021Q4-2022Q4 2 F1 A 2.05%. 4.29%. 6.02%. 1.59%. 0.36%, H
¥ & 7 LR )11.49%( FRHG-3.68pct ). A #E R HF L 2021Q4-2022Q4 4314 0.17%.
0.92%. 0.79%- 2.52%. 1.71%. P EHEIFE 2021Q4-2022Q4 23 0.00%. 0.06%-
0.10%. 0.37%. 0.46%.

3.35. —Kik& 2022Q4 FH IR T4 0.15pct

2021Q4-2022Q4 251 4 1.62%. 2.09%. 1.04%. 1.69%. 1.54%, i, Ew ik
Q4 #4 1.11% ( 3REE-0.12pct ), 2021Q4-2022Q4 451 1.90%. 1.40%. 1.14%. 1.23%.
1.11%. ¥4 .5, Q4 4 0.47%( FREL+0.25pct ), 2021Q4-2022Q4 451 4 1.60%. 0.66%.
0.42%. 0.22%. 0.47%.

B7: & ARERLESRRNTRECEREETHEALY

8.00% - — RS ERE — R 1K E W 55 Fhed &
W, 2%, 9 41 — IE&E R T — k& — H M E H iR

7.00% 4

6.00% A

5.00% -

4.00% |

3.00% |

2.00% -

1.00% -

0.00% +— ———— B —— - - ‘
2021/3/1 2021/6/1 2021/9/1 2021/12/1 2022/3/1 2022/6/1 2022/9/1 2022/12/1

$IERIR: Wind, R ZIEAFR AT

3.4. FEEE: 2022Q4 BARFLIRILNE T, PCS IRILRA L

FAVBE T e, PCS. BA2/H 5. £ R/EPCHE S, VAR Rk 4 A8 45 X ik
etk 43 RIRE. BRI EAR 2022Q4 HE L ETALEH 9.50%, KHb-0.06pct.
2021Q4-2022Q4 FA A A 4 11.06%. 8.93%. 11.64%-. 9.56% 9.50%.

3.4.1. A%6E 9 2022Q4 FRpb N 18 T M 2R16-0.23pct ), PCS 3R b8 A _EFH( 3R p6+0.57pct )
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ik R () IR =AU S

SEE SOOCHOW SECURITIES

FEEEH I 2022Q4 BARBLIRIL T 0.23pct £ 947%. HE b FRNAKAL S
10.88% ( 3REL-0.22pct), AC4h424% &b 20.32% (ZREL-0.99pct), MEHEALIR &bk 19.53%
(3Rpb-2.26pct), t#FdL IR &b 14.60% ( 3REH+4.65pct ).

PCS 2022Q4 #4kZL b EF 0.57pct £ 13.23%. H P LR IBRF L 20.03% (3R
Po+1.23pct ), 48R AHE & b 14.61%( FRE+1.32pct ), e 7ARAY & bbb 4.41%( BRE-0.37pct ),
EREEA L 0.94% (3RE+0.94pct ), fZIL B &bk 10.31% (3R46-0.70pct ), Bl &k &
Hb 14.38% ( 3RE+4.58pct ).

3.4.2. BI/H 2022Q4 FH IR LT M4 1.90pct

BRI By 2022Q4 BAAF L IRL T4 1.90pct £ 2.52%, £ £ 4 54546 B 1k 4.86%
(3Rp6-0.48pct), Rl KM HE &b 0.19% (3R1-7.40pct), HEHGH S & 2.73%
(ZRH-0.30pet ), E ik H 4 &1 0.00% (3RE6-0.42pct ).

3.4.3. £R/EPC/HEE 2022Q4 H A IR TF B 0.16pct

£ RJEPC/HEE 2022Q4 3F AL & T & 0.16pct £ 1.23%, L FPABEFHC L
b 2.48% (3Rp-0.41pct), FHEHERFE L 12.28% (FR+1.37), 2&ARFL Lk
1.40%( ZRE6-0.64pct ), d MAEAERA B b 0.21%( ZREL+0.08pct ), i M AHELF A & 1 3.32%
(ZRPL-0.37pct), EABRMDFE &L 0.04% (FRH-0.02pct ).

3.4.4. FHAAEEE 2022Q4 FA IR T 0.14pct, 1245 XAEAEIRL T 0.26pct

F AL EEIR L T 4 0.14pct £ 2.40%, 7 F Ak + B RBIF L &b 4.63% (3R
P+0.93pct), kABAEAE: AEFERRM RS B 2.59% (FRP-2.31pct), KAk BFE
B B 0.00% (3RE-1.19pct), E4% =AM RAH BAFLC &L 3.70% (Kb
+1.33pct), RAAEAE: B M3 KHFL S 0.04% (3RE-0.16pct ); 1245 XAEFEEIRIL TR
0.26pct £ 2.72%, HEPIETH AL B 2.72% (FRI-0.26pct).
B8: fEEBRI T REC ERELETEALY

16.00% - fitt A .7 PCS — iR ¥=/if 5 ——EPC/HR m/iz & CELENT S 7 7 i RE e i HEAR SR
14.00% -
12.00% -
10.00% -
8.00%
6.00% -
4.00%
2.00% -
0.00% S
2021/3/1 2021/6/1 2021/9/1 2021/12/1 2022/3/1 2022/6/1 2022/9/1 2022/12/1

HIE P Wind. F ZIEFFR AT
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ik SRR D, i EIE ;

4. ARG EASF IR AT TR EETHEALH

4.1, AREHLCIKHEEIT+
1) AR R 2022Q4 IR FA 4.65pct £ 14.60%, AEHETIAL 26.90 127,
2) Blf&RR: 2022Q4 IFRpLIZFT 4.58pct £ 14.38%, ASHKR T4 57.23 1474,
3) FEXA: 2022Q4 KL 4.46pct £ 11.05%, EAHKTIEL 30.76 147T.
4) KAEI: 2022Q4 FRLIZF 3.94pct £ 13.70%, AR T4 31.49 12T,
5) PHEAK: 2022Q4 FKLIRA 3.54pct £ 12.02%, REFKTLL 54.24 1L5T.
6) FAEMBA]: 2022Q4 RIS 3.44pct £ 10.56%, AAFIKTIAL 41.91 14T,
7) BERB: 202204 FRHIFT 3.25pct E 6.90%, AT TFIAL 9.65 10T,
8) AL 202204 FRLIZFT 3.00pct £ 6.85%, AAFRFIAL 7.80 10T,
9) REFA: 2022Q4 iR A 2.84pct £ 2.84%, AEHFKTIEL 1.17 107,

10) EBARHH: 2022Q4 FRLIRFT 2.62pct £ 10.26%, AEHFKTIEL 15.97 1470,

42. REFLTAN+

1) TH&ER: 1029.58 1274, £ eH & & TS 10.71%, 2022Q4 3R 15-0.38pct.
2) feshdE st 360.81 127U, AAaHe & ETIAG] 20.10%, 2022Q4 #Rrb-1.2pct.
3) tbEiE: 340.18 1270, AL#FE & & TAALA 4.55%, 2022Q4 IREL+0.04pct.

4) AR 336.09 12T, AeHFe & & TIALA] 10.49%, 2022Q4 3 tk-3.28pct.
5)fakeik: 317.49 127, Ao & E TS 19.12%, 2022Q4 3K EL+0.33pct.
6) RAKEk: 236.67 10T, AeRHe & TS 17.11%, 2022Q4 3K 1L+2.40pct.
7) S BAE: 205.65 1270, AeFE & & TAALAH 14.53%, 2022Q4 3 1k-0.09pct.
8) LN AR: 164.20 1270, Ao & & TS 8.89%, 2022Q4 3KEL+2.25pct.
9) e RAE: 1179510, AR & & T 13.27%, 2022Q4 IRHk-4.38pct.

10) RF-42k: 114.99 1274, BeH e & & TALH] 8.87%, 2022Q4 R rb-3.92pct.

4.3. ReEFLHRITT
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ik RS () IR AL S

SE= SOOCHOW SECURITIES

RAF (FR-9.95pct ). F E @A ( FRb-8.43pct ). K3EAH (3RH-6.73pct ). &R &
A (FRre-4.71pet ). mRIZIAD (3Rbb-4.63pct ). A& & 4E 1k (3RHk-4.38pct ). R F4Ek (3R
F6-3.92pct ). 2 PR RUAE( BREL-3.87pct ). 1 A A ( 3REk-3.81pct ). & AR 4R A6 3RHL-3.28pct ).

44, REFHCTELEFTALAIN+

AT 4R4% (20.10% ). FERER (19.12% ). KAk (17.11%). ER €A, (14.86% ).
SRR AHE (14.61%). dhif AL (14.53% ). BEli&m& (14.38%). 4k 46k (13.27%). #7
FA (12.02%). FAEHEAK (12.02%).

A9: wHETENRFLIM (FTHELF )

fili1b2204 | k2204 | k22045 Tl AR A A oL T {2 g
AN | AT | ST FFHR I
ww | e UZ.78) 2022/12/31 2022/9/30 2022/6/30 2022/3/31 | 2021/12/31 | 2021/9/30 | 2021/6/30 2021/3/31  |2020/12/31
300014.8Z | {Z46#RE | 161435 | 1794.71 360.81 20.10% 21.30% 20.08% 17.12% 19.38% 15.88% 20.55% 19.08% 20.55%
300274.8Z | FHJEAIE | 1262.05 | 1660.44 317.49 19.12% 18.79% 12.73% 15.60% 16.16% 15.77% 10.64% 6.46% 9.05%
002028.8Z | ByFe | 22819 | 294.09 4370 14.86% 19.57% 12.99% 12.37% 12.05% 9.86% 1.82% 9.77% 0.54%
300763.8Z | fRiREHL | 54006 | 679.15 9920 14.61% 13.28% 10.59% 8.71% 2.73% 2.47% 3.89% 1.89% 7.00%
00245987 | AiEFHEL | 140821 | 141536 205.65 14.53% 14.62% 15.97% 13.05% 11.22% 7.05% 4.59% 1.43% 1.37%
688390.SH | [l 260.86 398.05 57.23 14.38% 9.79% 8.24% 5.94% 4.78% 4.57% 3.05% 3.95% 3.62%
603799.5H | fEAHH | 87891 888.92 117.95 13.27% 17.64% 24.53% 21.16% 18.94% 18.53% 19.12% 14.70% 13.68%
300037.SZ |  Hifiif 232.70 324.15 38.98 12.02% 13.94% 9.71% 14.49% 12.42% 21.86% 19.62% 18.11% 20.48%
002850.8Z [ ikl 186.03 278.44 30.76 11.05% 6.58% 12.05% 12.10% 5.67% 11.40% 5.77% 11.04% 13.56%
300750.8Z | THERI{C | 780038 | 9609.34 1029.58 10.71% 11.10% 11.77% 12.16% 11.23% 11.54% 11.29% 8.29% 7.94%
601012.8H | BERERME(r | 320247 | 3204.01 336.09 10.49% 13.77% 16.81% 15.52% 15.30% 14.23% 15.39% 14.50% 15.44%
688116.SH| K#ERHE | 17937 17937 15.96 8.90% 18.85% 20.54% 2293% 2096% 20.92% 13.94% - -
002709.SZ | KWtk | 60588 84503 75.15 8.89% 8.73% 10.77% 13.64% 12.11% 19.98% 16.76% 12.66% 13.02%
30012487 | JCNIEEAR | 160373 | 184764 164.20 8.89% 6.63% 6.76% 8.19% 6.75% 7.61% 12.19% 1431% 14.22%
00281257 | MMM | 97423 | 1171.64 98.75 8.43% 8.61% 11.93% 11.67% 10.07% 11.31% 8.93% 4.83% 5.05%
603806.5H | # it 884.68 884 .68 72.95 8.25% 6.66% 6.36% 11.50% 10.69% 10.30% 9.71% 10.30% 8.85%
603659.8H | FBEFEM 719.32 721.70 57.49 7.97% 9.01% 11.00% 11.44% 10.14% 10.74% 11.29% 5.46% 5.38%
300769.5Z | EHK | 35434 | 39892 29.49 7.39% 9.22% 14.42% 14.17% 6.27% 8.25% 1.46% - -
600885.SH | &M | 34836 | 34836 24.69 7.09% 6.60% | 7.32% 6.55% 9.66% 8.98% | 10.26% 4.94% | 4.52%
600438.SH | M | 173685 | 1736.76 84.80 4.88% 6.60% 10.52% 9.71% 8.00% 10.12% 7.36% 5.09% 10.08%
688005.SH| #FEFHEL | 19279 309.98 7.86 2.54% 2.53% 15.96% 18.32% 9.69% 9.85% 11.89% 5.55% 4.41%
600406.SH| Ediifii | 1617.14 | 1633.54 18.14 1.11% 1.23% 1.14% 1.40% 1.90% 1.53% 1.64% 2.67% 1.68%
300919.8Z | il | 12347 440.00 2.64 0.60% 2.85% 1.00% 1.88% 0.29% 1.26% 0.88% 0.65% 0.00%
688599.8H| K&)HE | 84435 | 1383.16 236.67 17.11% 14.71% 12.32% 11.03% 10.12% 5.26% 1.56% 0.13% 0.54%
00219287 | Edti{r | 253.68 25420 28.93 11.38% 14.58% 16.01% 17.53% 10.72% 15.53% 4.15% 0.17% 0.00%
688680.SH | i it Hib 94.94 155.69 15.97 10.26% 7.64% 5.88% 7.82% 3.94% 4.74% 2.60% 2.68% -
00275687 | sk¥#El | 25369 | 38222 3647 9.54% 16.41% 16.28% 12 34% 13.67% 12.27% 5.71% - -
300568.8Z | R¥EME | 217.04 | 27230 2447 8.99% 8.24% 14.20% 11.76% 532% 11.75% 13.30% 5.28% 3.91%
002466.87 | FHbl | 129441 | 129640 114.99 8.87% 12.79% 16.86% 13.05% 15.38% 12.60% 6.40% 4.10% 2.16%
688408.SH| {5l 71.87 133.54 1134 8.49% 10.79% 5.45% 6.97% 5.28% 8.08% 3.42% 2.16% 2.41%
300073.5Z | MJhEHE | 27421 285.67 2347 8.22% 12.02% 13.38% 15.89% 15.76% 15.38% 12.34% 15.71% 14.08%
300207.8Z |  fiiEi% 362.64 | 393.90 3231 8.20% 9.37% 9.07% 8.78% 13.60% 14.39% 11.00% 10.21% 11.54%
002050.8Z | =1E® ¥ | 74856 761.98 60.38 7.92% 7.70% 4.16% 2.59% 4.78% 4.98% 8.51% 9.45% 11.68%
600732.8H| FZHBREfr | 31880 | 431.10 23.60 5.47% 425% | 0.15% 1.15% 0.31% 037% | 025% 0.17% | 1.54%
002460.8Z | #isfl | 1119.99 | 1401.99 76.50 5.46% 6.30% 5.76% 7.86% 6.82% 11.81% 13.64% 15.85% 16.36%
300035.8Z | PFHT | 130.75 148.86 7.58 5.09% 11.24% 4.55% 21.05% 11.37% 17.89% 13.04% 3.74% 5.99%
002594.8Z | kil | 5814.63 | 7480.76 340.18 4.55% 4.50% 4.91% 4.06% 4.26% 3.82% 2.72% 1.39% 2.07%
603218.8H| HHMMr | 19642 20819 8.85 425% 4.87% 1.23% 153% 5.43% 5.61% 2.26% 11.18% 8.86%
601865.SH | #i 4 714.02 715.13 28.49 3.98% 3.87% 3.45% 4.94% 4.54% 2.80% 0.64% 0.07% 0.47%
688388.SH | FILFHE | 105.04 136.55 5.41 3.96% 9.59% 0.95% 15.85% 7.91% 17.09% 2.83% - -
002979.5Z | HIEHE | 3564 69.89 1.65 2.36% 0.79% 0.58% 0.37% 0.70% 1.42% 0.28% 0.00% 0.47%
00220287 | &RFH | 45839 | 464.76 7.44 1.60% 2.79% 1.07% 1.51% 1.07% 1.19% 0.23% 1.55%
0024078Z| FWE 227.92 255.24 021 0.08% 1.76% .36% 0.97% 0.52% 2.74% 4.89% 4.17%
600110.5H | G | 11176 138.79 0.00 0.00% 1.24% 0.00% 8.96% 5.93% 16.59% 5.26% 0.83%
HIERR: Wind. R ZIEHSFTFT
5. B ERIEBIFLCHH
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B1l: shF ARARE. BFAMRIT+RASHCTE (Rinfd)

B FE BRI CTMA (L) — ARRRAESHF ST (1)

9000
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0

2021/3/1 2021/6/1 2021/9/1 2021/12/1 2022/3/1 2022/6/1 2022/9/1 2022/12/1

$3B KB Wind. &R ZIEAFR AT

B12: PREFLEL (FEKR)

2022/12/31 2022/9/30 2022/6/30 2022/3/31 2021/12/31 | 2021/9/30 | 2021/6/30 | 2021/3/31 | 2020/12/31

g 39.32% 41.18% 40.73% 38.39% 29.59% 34.36% 33.14% 3237% 36.28%
BRI 31.83% 30.66% 28.01% 27.11% 25.40% 25.22% 26.01% 28.93% 2142%
CEA 30.45% 3147% 30.93% 26.84% 26.84% 25.15% 19.73% 15.46% 15.44%
B 16.65% 26.35% 21.91% 18.64% 20.12% 18.18% 22.81% 23.86% 21.17%
THAR 13.97% 1337% 13.11% 14.69% 16.02% 1343% 12.54% 12.68% 12.08%
A 5.58% 5.73% 11.29% 6.70% 6.39% 9.63% 20.23% 16.43% 11.78%
EZipse 6.02% 6.01% 8.42% 6.79% 9.41% 1031% 16.28% 14.40% 1541%
EVZ I 30.32% 25.23% 42.64% 51.90% 47.14% 43.19% 3441% 29.66% 16.73%
g 18.51% 19.78% 16.57% 16.95% 15.11% 15.34% 11.09% 10.38% 9.01%
[ S 19.53% 19.58% 16.62% 15.88% 16.28% 17.03% 14.74% 11.69% 1191%
FE 3P i 8.61% 8.65% 8.62% 7.84% 8.86% 7.58% 5.86% 7.97% 9.14%
R 10.25% 10.53% 11.90% 12.32% 11.08% 9.32% 7.17% 8.24% 571%
RN 9.22% 8.03% 5.39% 5.38% 462% 465% 467% 5.94% 6.88%
B R 20.32% 20.08% 18.62% 12.30% 15.72% 12.63% 9.61% 477% 2.17%
R 563% 6.35% 6.10% 523% 5.15% 4.69% 5.19% 493% 527%
iRy 5.84% 7.98% 7.18% 8.67% 10.32% 9.58% 8.57% 9.05% 7.05%
LT Rl 5.86% 14.10% 12.24% 13.72% 11.70% 11.12% 10.78% 8.20% 7.60%
S S 10.36% 1217% 12.82% 9.50% 1021% 9.80% 9.65% 12.24% 8.06%
TR 10.79% 10.20% 707% 9.11% 14.48% 897% 7.25% 5.74% 3.16%
FF e F g 15.72% 17.35% 23.39% 24.04% 1747% 14.42% 15.34% 12.83% 8.56%
e 571% 7.04% 9.79% 12.80% 13.77% 791% 841% 7.87% 3.86%
RFF4 5.76% 3.65% 1.20% 0.17% 0.18% 027% 0.50% 0.56% 1.28%
2L ke 8.93% 9.49% 10.32% 9.80% 10.80% 10.09% 8.05% 7.20% 497%
[ 7.48% 761% 10.74% 8.48% 6.38% 6.81% 597% 451% 455%
2 KR 1097% 11.74% 8.73% 6.44% 542% 7.00% 6.24% 767% 8.25%
TS 3.65% 4.19% 4.96% 3.64% 3.94% 351% 337% 497% 6.20%
TR 881% 9.74% 10.36% 7.78% 9.01% 701% 548% 7.08% 4.60%
] o4 {25 3 2.63% 143% 2.67% 3.06% 4.04% 1.01% 1.18% 1.40% 142%
LB R 7.59% 8.89% 8.20% 6.14% 9.85% 7.77% 4.65% 3.71% 1.76%
A 3.12% 540% 5.92% 5.64% 0.56% 0.25% 0.29% 0.34% 037%
SESADAESN 1.08% 1.03% 0.94% 1.06% 2.25% 1.93% 1.44% 042% 0.38%
FHERE 3.04% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
HEREL 7.69% 7.34% 7.93% 2.80% 7.64% 6.19% 747% 2.46% 0.73%
L T 0.63% 0.23% 0.18% 0.87% 1.71% 171% 0.54% 0.00% 0.00%
hfE fE 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
B {5 H e 16.88% 14.43% 14.09% 12.55% 12.29% 10.81% 9.81% 6.99% 707%
[ 4 5.15% 8.98% 7.77% 1.34% 0.62% 0.00% 0.00% 0.00% 0.00%
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AT F G B I A RITALAT AT, A 8] RATAEAT AR AL AFR %
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BEF AR 6 A A AR MEAIAT K AT -15%5 -5%Z 14 ;
£ KRR 6 A A ASRIKEEREA AT KA AE-15%0A T,
A7 Ak 3L IR
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