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KA ERB: Wind, EEIEEFL

BEXLH
A R4 FRZAGHF (BIER): AR AFHHH 99.22 12
By, LK 17715 1.

TeRrR) &

BABELT: RTBRALFIFILARY 7.96 107, #HEF 3 A 10
H, B®H et 14903.48 12T (L7 14882.60 1eL) , akks{
1 928.36 1T (L#7957.20127L) »

PRAEGRKRE: ARFREATEASAE. KRATEHER
o AP IR 4R 38.88 {2t (L#4AN 65.84 L) , &
AT a4RE 67.10 /24 (EHARAN 0.35 120) 3 &4k
105.98 ¢ T (LHA T FFAEN 66.19 12 7) &

IPO RRFHAL: AW LTI 8 K, LHEEHS 60.27 11 (L
LHHIRT R, EREFTE 66.03127) .

ALFEREER: AP _BTHEERHK 34.31 L (LIABRH
38.431z7) .

BEBREY: BAmMBER42 5@, AH (0306-0313) %% k4
223.74 1L TAEEMAL, E#7 (0227-0303) . TF#7 (0320-0324)
R E A A A 1484, 25 1L, 472. 64 1L,

XHER: A H %A 85.291ex (LH87.141LL) »

" PEAE

AFTH: AR H4EDE 9830 ot (AT R4 % 4750 12
)

PR A 2 AR —F 4 MLF $4F 4990 {2, A& 2.75%,
5T —#&FF, 2 A8 4990 127

EREFRAE: 2023 F 2 A, M ¥k 5.80% (AT—27 6.70%) ; M2
Y% 12.90% (AT—H7 12. 60%) o 2023 F 2 A #734taksh 3.16 F1L
T (AT—#% 5.98 FALAL) , e iIgARTTHS 1.82 &
et (AT—#% 4.93 F1LL) &

W% e

WP TH: A#N, SHIBOR [&A 4% Lif 53.80bp, SHIBOR — J& A&
L8 8.20bp; AT RIT XDy aeAL AR (1 £) LA 54.45bp, 4
TR R A X = e A A E (7 &) EiA 13.97bp. 3 MNA R kA0
F T 0.31bpo 44T R LAt Aot Al HE (1 X) L8 52.91bp,
ARAT ) B A A A AT R (7 X)) 98 13. 24bp,

B&T%: 1 FHEFIKEE LA 4 14bp £ 2.2495%, 10 4 E
% LA 4. 28bp % 2.883%, HAMEA] £ 4T 0. 14bp.

BT ARTEYZSikEE (3AA) A 3.36%, Aark g
Ha 17bpo
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Iy B IR R . 4
2y R T . 4
2 R AT 4
KO 1 £ A - B 5
By BRI AR B 5
3. 2. PRI G R A . 5
3030 TP BRI A 6
3.4, R AR I 6
3.5, R R T 7
B by B 7
A R AR 8
O N 2 8
4.2, BB R 8
4.3, AR R 9
B TR A 10
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5.2 BT o 11
5. 8. BT d 12
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CHINA FORTUNE SECURITIES

BE 1: THTEWEI (CA) 4
B&k 2: BIEAESFEEE (L) 4
B& 3: BRTARRARI (L) 5
A& 4: PREABSEIEFEIL (TI) . 5
& 5: TPOBRT AN (ALTL) .o 6
Bk 6: FRFABBFEIL (L) ..o 6
BE 7: REMBET (L) 7
& 8: —RAR ST AAIT (L) 7
BE 9: AFFTHIEE (L) 8
B& 10: PHETAEAMLE (L) . 8
A& 11: MLF R EBLBIHNE (T o 8
Bk 12: AAg-M23gR 24 10 FHEGBIALEE ) ... 9
B& 13: AAREBTHA (L) 9
A& 14: MIQN2 RIEEIERIEIL (ML) .. o 10
B& 15: ARBSTIEIEIL (L) .. 10
Bl & 16: Shibor A1 (%) ... 1
BE& 17 BATRIRATRE I (5) 11
Bk 18: ZAARLAEIIEE () .. 1
B& 19: BATERE LB ATE (%) . 11
BA 20: EAIEE () o 12
BE 21: BATARTIEM ZEIEE (B) o 12
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1. THRHERIZ

KEAENT T, RIEALEIEITWEA 99.22 124y, PO BRFTMAL 60.27 12T,
AR B TR, BARALFILR Y 7.96 1L, FIFEIEE A EAE 105.98 1L, Fk
KRS BRI 34.31 e, REMBNMAL 223. 74T, 5% A A 85.29 /¢ T,

Bx 1: THFTEHAL (L)

WHRENEREE (LT ART)

AR ESRIBN i

yINGaE e REFROB (WD 99. 22 177. 15
WM ESE P HSIEE A -105. 98 +66. 19
—& i IPO Fil % AAR 60. 27 66. 03
AT B & Rl B Rk 35 AR 2 -7.96 22. 32

s fEEE 7 223. 74 1484. 25
Pl R AR 3431 3843
X5 %A R5HRA (X 5HELENTER) 85. 29 87. 14
AT G EE 3% [B] -9830 -4750
Hh R £ 2K R MLF 4990 7790

BrRISRYE: Wind, HEBIFHFR
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3. AW eRr) |

3.1. BEBELHR

BRI ERA SIS 7.96 10, HaEF) 3 H 10 B, ATERA 4 14903.48 1L
(L #714882.6017T) , &kHk 4% 928.36 1zt (L# 957.201T) »
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3.3. IPO &:FHA
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4.3, BRARFRE

2023 42 A, M1 ¥k 5.80% (AT—HA 6.70%) ; M2 3% 12.90% (A7—HA 12. 60%) -
2023 S 2 R Af¥itaksy 3.16 At (AT—HA24 5.98 HFAL L) , &ahdnig AR Ttk
#1.82 Fiex (FT—H#% 4.93 L) o
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CHINA FORTUNE SECURITIES

BE 14: M1&M2 R 3R HFH L (L)
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140 | A
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40 ¢

g F F S P PSS LSS SN
o o
B I P T L S A L P A

f»
M2-M1(%) e M1:[E]EE M2:EEk
KHEB: Wind, L EIEEFTT
B% 15: A@BHAFEEFNL (L)
HebSi A B 31, 600 59, 840
SRk ES 19, 430 -1, 919
Hh: AETMER 9,116 7, 326
&R -1 70 -1, 167
?" -3 156
BT 618
EEJ-.EI}EI.#E: TRAETE 4, 155 -1, 770
EbER 34 —4, 352
FEaticAHE M RSt 14 —47E
HIRHES E, 416 -1, 886
EEIHEE 18, 100 49, 000
EESHEH S 5, 500 9, 200
B RS 15aZEE S 5, 450 —5, 858
B EHIGE 4,178 565
RS 1,328 £, 193
ki 1K EE S 3, 700 13, 200
Heh: JOHAEE 1,674 5, OO0
g G 6, 048 14, 000
EiEatis —4, 041 —£, 915

TR Wind, £EIERFR

5. THTEMA

51. KT T35%

A#7, SHIBOR &7 #)% Eif 53.80bp, SHIBOR — &4 % Lif 8.20bp; 44T i X =
M AeA A E (1 K) Eif 54. 45bp, 4RAT I RAT X WAk Al E (7 ) £ 13.97bp. 34
AR kA FAHEE T O 3bp. 44T RF LIk #1E (1 £) LB 52.91bp, 447 M F
WAt Ae A F (7 X) £ 13. 24bp.
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CHINA FORTUNE SECURITIES

B % 16: Shibor A& (%) B 17: i7a R Xa (%)

3.0000 45000
4.0000
25000
35000
2.0000 3.0000
25000
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2.0000
1.0000 15000
1.0000
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0.0000 @’\Q &.\" oy &,\" S e @5@ o @,@ S ® @,@
S I I I I I T T T I T ) LS S Y A N S L S Y. PR
I S N I P e R P A N N N o o
A A A AT S AT A A AP s RO S A I I X L AR A
S Fg g FoFFF s e S L S S S S R
L U D LI UG G UG S\ G SR
R G A A A R
) — AT ] S e BRI ZE 1R = AT () 5 o 8 B 22T R
——SHIBOR:f# ——SHIBOR:1/4
FHRR: Wind, EEERFR FHRR: Wind, EIERFTRT

BE& 18: A AR LAELKEE (%) B& 19: BATH B kxS A R (%)

3.5000

3.5000
3.0000 3.0000
2.5000 2.5000
2.0000 2.0000
1.5000 1.5000
1.0000 1.0000
0.5000 0.5000
IR P P P I I PP
20000 \_be \sf’ \_Q'\ \_@ \'\\ "y@ & -\'J’Qh @’6\ @,@ (ﬂ;\\ a)p’\ g,crs
I T T B R T B S B o 9 a4 W a4 Lk Qk
& § & & L S S S U S S U S S S

F o F & F N S S S S &
FEFFSF ST
—— AT ] ] AT A BRI FE 21 R —— HLAT 7] [ b s bR 27 R

—_— R =P ARER

FHRR: Wind, SEAEIERFR FHRR: Wind, EEIERFR

5.2, BT

1 S EFICEE L 4. 14bp & 2.2495%, 10 SFHAE 1% L4 4. 28bp £ 2.883%, HArk
A £ 47 0. 14bp.
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Ak 20: EfkEE (%)
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O N S & N
\' \I \l \ \’ Ed & , , d , e 'b’
@ Q> & Q0 > U L I L N, ) R i S
D R N U S . Y, . VY
— 1A W H i 55 (%) 104 W] [H {85 % (%)

KA ERB: Wind, EEIEEFL

5.3. MW

AR FEMZ 8z E (3AH) # 3.36%, b _EAR3EHe 17bp.

Bk 21: ITARTEY kB E (%)

410
3.90
3.70
3.50
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290 |
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¥ v g ¥ ¥ v ¥ g ¥ ¥ 3 g g

& & & & \;\\ '1:6\ & ‘VQ" ‘vé\ 'v@ N S &
v v g v v v

N
"b& v % v v v

D
—RITEM ™~ R ERERART 217318

Tk RR: iFind, £ AEIERFFR
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I R%FNZ

PO s 2013 Fhu NAEBGER, E B RWAIRIZANR: KREAFH. T RE,

B ERDHATIFARGE

AIBEZ 440 BA b BIE R L A% T 0 R BT B ok T4 52 M A
IEASHIF, UM LAE, i, BN ELARE, KRS FWAEHA
WRBET AN TN E. AATE R, FH, LHFERERE ARSI ELAKIgE
& R & dn AL R A 3 B AT S K 89 AME

B ERBRITFEALHA
B A A

B F N M AR A3t B RRIE R T R E RS

1 FEN > 15%
2 B 5% — 15%
3 il —5% — 5%
4 % < =5k

AT W A% B

BT ER 7 Ak Fg B AR R HE R T R E BB KNS

1 Fic2 > 15%
2 b -5% — 15%
3 =) 8 < -5Y%

ARER B 12 AA R, FNAIR AT LAGH AT T 49 £ IE AT % 2 2454
8 Tk K R AT
ARKIERTHREEZEBLA: A LT H AP R 300 1R AKE; HT=HRTH
VAZ AR ARG (AP35 b AR 69) R AR T 4540 (A3 45k 4Re9) A A&
By BAETHARBARBHNE R, FETH LG AN L E,

R RE —NE R BN

Az, Fak, A4, &t



CHINA FORTUNE SECURITIES

I 2R&&K

REIEFHRFAENS] AT EAR “REIER” ) LA b EIESE 2B RWIER
BB LG TAE . AREDEEIERFME, REFEEFNE PR A
S| e WA B KRS AL AZF .

AREPEZEHRBTAFRA, REERT LI AMXTTAR N KE
BRI A, ARk AT 869 /B A R T B RAEAEATRIE. RN KIREA R
B, B, 9IRS P 6912 8 5 AT R K GG UL B AR AR T R A K 32 68 A )
MR AE, ZFEE. ERFAARFTEIRBRAREARGEARZT B, M5
RIUABAF R EH K, EAEFTEAEY T RIEATAGAIARE . BT H 2 ST
AREPOE LA T RAATRZIFE, FRRNESEAMZT G, WHK
NAedE® F R, LEAMF. FE. Bk, BKFZT@ENE LR G E
N SHRIERFAE AR LT EmW— G R, REILAR/RERIEAR G
ARIPAEAT B AETAE . A 8] RKRIKAA 7T B 245 A S P Ar4R 2] 69 8] BT R AT
BYIE AR TR AT R S, LT R AT BN SR R FBRRE T H/AT. W H M
Bl RE 2 RET B F RS AN S4BT B AR A S LA BAT I

AARE P AT, B, U R ROBIRE AR AR A AT, T AR A RS IR
B, ZFEL, FEAMMAE @B TN LK. ARRE, £EIELRT
e K5 AREMBEL ., HERRMNT — BT LARE. REERZA K
U LB SR AR PR B AT RATEI L G

AIREAA N B BAE R PT A, RBEEIER B @R, EFTIAFNATF
VARAT R XA 2. #0a. B &, . #H AR5 A RREGEMIEy, BEE
IER VNG E R P A RIRS, Nz A KETH A5, %
FAE KT R AT A AT AL, AR B I M R e A A &) K 3% R4
MM ZE PR T N W RZEEIERER, RABEREH R LR
&, Pl —e RRFETHEO R AR RE AR, LEIAKRY
FABT 38 0 H R TTA A AA) . BT H BRI A ZERRFIRREH AL E
TERT AR

R RE —NE R BN

wmAE. Fak, AR, FHA



