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2023 03 A 27 H

IE A AR - BT A R

3R AR
(2023.03.20-2023.03.24)

T G HAE

B 202353 1 20 H-3 A 24 B, RATNF T F T % = M HAF 2K
3500 127, #E R 28 4630 {2, HItSEIEE % 1130 1270,
KB I5A 3500 12 T E) I B 2R,

RoT5:

B RE3A 248, BATH R LIFEAACEH A EE 3 A 17 B EHh-
94.54BP % 1.40%, Jfiir X = Whei 341 F4 3 A 17 B L H)-
89.31BP £ 1.47%; 48 4AME 5 @&, [a4& shibor. 1 J& shibor. 2
J& shibor. 1 AN A shibor 4%]% 1.2880%. 1.7030%. 2.5500%.
2.3990%, % 3 A 17 B 4 %% #-97. 40BP, -38. 30BP. 28.80BP.
0.20BP; W #AAIE F &, 3 A~H shibor. 6 A~A shibor. 9 4~ A
shibor. 1 4 shibor % %% 2. 4730%. 2. 5480%. 2. 6060%. 2. 6780%,
% 3 A 17 B 45 %% #-2. 70BP, -5. 00BP, -5. 80BP. —6. 20BP.

BT .

B RE3A248, 1AM 3SAAH 6AAH. 1B, 3F
. 520, 10 FH0. 30 A E w2 AL E F 5 A1 4 2. 0803%.
2.0707%. 2.2018%. 2.2928%. 2.5377%. 2.7066%. 2.8676%
3.2419%, % 3 A 17 B4 %% 3 0.27BP, -2.98BP. 1.73BP,
4.38BP, 1.41BP. 2.01BP. 0.74BP. 0. 38BP,

SMICTF % .

B RE3A248, ELRARTPEMNE I A 17 B T47 678BP £
6.8374; £ AR TEPAC £ 3 A 17 B T 47 110BP £ 6. 8655,
b A4 281BP; EALLHFAARTRHCEE 3 A 17 B T4
191BP £ 6.8707, % &7 Bp#1IC & % 52BP,

SR R
FAHES : S1330514080001
B R M . xuw@hxzb.cn
BFZwE: 028-86199181
— A T % M ( 2023.03.20-
2023.03.24)
2023.03.24
T AR E AR (2023.03.13-
2023.03.17)
2023.03.20
— A T % ' M ( 2023.03.13-
2023.03.17)
2023.03.17
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NFET FARAE. 2023 F 3 A 20 H-3 A 24 B, RATNTFT R IR @ MR AR
7% 3500 127, # W@ ) £ 4 4630 12T, %35 A4S % 1130 10T, A8 itHA 3500
L 73% @ 0 £

B 1 RATAFTHEMEREFL (L)

30,000
25,000
20,000
15,000
10,000
5,000
0

(5,000) 2
(10,000) §

(15,000)
(20,000)
(25,000)

2021-03-06
2021-04-09 §
2022-07-29
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W T G oy T TR E T % ARk

AR

Wind, TRk, EEIERTR KL

RPEFTH HE 3 A 24 B, FATAR LIS iei-F3HA £5 3 A 17 B EH)-
94.54BP £ 1.40%, 47 X = WA -F3¥ A1 F4 3 A 17 B L 5-89. 31BP £ 1.47%; 42
A EH G, (37 shibor, 1 J& shibor. 2 & shibor. 1 4~ A shibor % #]% 1. 2880%,
1.7030%. 2.5500%. 2.3990%, %% 3 A 17 H %A% 5)-97. 40BP, —-38. 30BP. 28. 80BP.
0.20BP; A EFd&, 3/ H shibor. 6 A~ H shibor. 9 A~H shibor. 14 shibor
S A A 2. 4730%. 2. 5480%.2. 6060%.2. 6780%, %5 3 A 17 H 4 %] % 3h—2. 70BP.—5. 00BP,
-5. 80BP. -6.20BP,

B 2: SATEAACEHAIELE (%)
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2.00

1.00

0.00

Qb‘/\y Qb:\?) 0°°’0 \9’0 \?’NQ Q'VQ% QVQ% QQ”Q« 0""'0(0 \9'& \',VQV Q'V& QV& 0‘6@/ 0*”6\/ @9)0 0',9 Q\'W% 8"@ 0":& @ﬁ? @'fﬁo '\,\'WV 0\9:’ 8’%&
AR RRC AR SN S OSIROSROSER SES R  R R R RRR AERh A  L L L f
DT DT DT AT AT AT DT DT DT DT DT AT AR DT DT DT DT DT DT A AR DT DT AN A
— AT 18] 5] Ak A A A AR R 3 A F — AT T R AP K A AT 2 A
FA KR Wind, B3 IE R A3
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B 3: 483 shibor £# (%) B 4: ¥ # shibor £# (%)

6.00

6.00
5.00
5.00
4.00 4.00
300 300 W
2.00 2.00
1.00
1.00
0.00
0.00 0 M 0 M 0 M O M —H W o W o4 W N O <
M 1N WO 0V O « &N N O 1 O 0 h — N N o
O A A S R AR AR S A - - A - AR 4
= - — - = N N N N N &N N OO ™
- - - - — - =4 N N N N N N N 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 AN AN AN AN AN AN AN AN NN NN N &N NN AN AN N NN N NN N NN NN
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 N N N N N
. N —_—] b i —1
¢
[2F:3 1/ 2/ 14 A

BRE: Wind, RIZEEMRT LRI FAH KR Wind, BAFIE R AT AR

BT, #E3A 248, 1 MNAH SAAH. 6AAH. 154, 3FH. 5
SFHA. 10 S48, 30 R4 B At 2] B0k S E 451 A 2.0803%. 2. 0707%. 2. 2018%. 2. 2928%.
2.5377%, 2.7066%. 2.8676%. 3.2419%, % 3 A 17 B4 %% 3 0.27BP, -2.98BP,
1.73BP. 4.38BP. 1.41BP, 2.01BP, 0. 74BP. 0. 38BP.

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

3.50

5.00
3.00
250 4.00
2.00 3.00
1.50 2.00
1.00
1.00
0.50
0.00
0.00 0 M 0 M K MmO MmN H W H W O N WO
R QR R O T IR~ BN I~ B RN R T 9 S99 H N0 NS 0o A
S 9 oo 9 d o 0 o e o N D I S B RS . SR - S AR
T - B TR T R - S S T 22992 H 9993093 oo
T iiialaiaiacqod SESSSSSSSS888:8388¢83
A d o+ o+ d Hd H NN NN NN NN oMM
N AN AN AN AN AN AN AN 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 [ S S S S S A S A N A SN A N N S S I N I N A SR
N 8 8 8§ ] 8 N N N8 N N N~ 8§ QN
— 1 — 34 6/ 14 3% 5% 105 30%

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

SNCTFHAREIA248, EALARTFEMEI A 17 B T 47 678BP £ 6. 8374;
EXAANRTEPACESR 3 A 17 B F47 110BP £ 6.8655, i+ MM 281BP; % T
RHAANRPRACELR 3 A 17 B F47 191BP £ 6.8707, 3548 ARPHC £ 52BP,
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B 7: £ALARTF AN RCEAS
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— 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 B RBRAEAN, R FEELFE, RN EIRZNIE, AT LR SRR 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 Sk E Y0 B E BT, HAGEAIE, RS REITEL, 4
LRI, 6 RN 0% P R,

SN W LE

AR RGIERARTAENSE] (AT RAR “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 RS RAH D AZIE R T R K GG B R 2 KRB ALK RIREQIRAHN AN TR, K
2 9 @ F AT A M A A AT AT K&, B &, FIE. RERFE I H.
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