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0.3%. -0.4%. -0.7%%0-1.0%.,
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BULARWER, TL23123RLE EAK8.9%, T23123ALETER8.6%, TF23123RLETERS.3%, TS23123ALE L3K8.6%. TL23128E70.46, & LATER0.07, %
EE70.15, I FFATER0.02; T23128%E90.26, W EATER0.2, H#EEN01, B EFTER0.18,

*ERERHE:

12BEHEET2312 (0.26) 5TL2312 (0.46) , {KFTRIZEHMHHK (0.67) , HEREDHFKEIEETRETITEOS7; 12BE4FEET2312 (0.10) 5
TL2312 (0.15) , MEFTHOSTHESIX (0.51) , BEETEFXAIBE FERS FMTE0.37K¥, EFRHKARZEENE 128 8490 E178hE=E ,
TL2312494.51bp, T2312794.38bp, TF2312)34.46bp, TS231273-2.18bp,

*HRIREFUCRAS -
MEEFDR007/DR1IM 12BGARIIEEE=ETS2312 (0.36/-0.14) ; REZ(EITL2312 (-0.16/0.34) 5T2312 (-0.39/0.11) .
* ESHAN SRR -

THY12-035L9BHIN £0.31 5= MIE0.26E3IAK, TFAY12-035L0BHAMNE0.18 5T MHIE0.19ERIAK, TSHY12-035L9BHIMNE0.05(FF =
MHIE0.14,

* B PR
RIBERMcarryEFNRZZREE, HEFXST12BEAM10Y-2Y (M carry90.5475T) .
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AFER: ABE AU FREETEIRAR

BIEERWE, TL23123REE E5K8.9%, T2312IRELREX8.6%, TF2312IRELTREX9.3%, TS2312IKLL EiK8.6%., TL2312EZE50.46, R EETE0.07, F#EZE50.15,
®FETER0.02; T23128%/90.26, W EFETER0.2, $#EE0.1, R EFETER0.18,

hiAEIERES
BiYSEE JBIXCTDE 8§49 JBERCTDH
(RE) AHA
TL2312 99.14 -0.1% 25445 8.9% 34486.8 4.9% 220008.1B | TL2312 18.45 0.46 0.53 -0.07 0.15 0.17 -0.02
TL2403 98.83 -0.1% 2317 12.6% 43954 4.6% | 220008.1B | TL2403 18.45 0.83 0.91 -0.08 0.18 0.20 -0.02
TL2406 98.53 NA 268 NA 179.2 NA 220008.1B | TL2406 18.45 1.20 NA NA 0.18 NA NA
T2312 101.81 0.1% 76636 -8.6% | 1815954 | -1.2% | 230014.1B | T2312 6.10 0.26 0.46 -0.20 0.10 0.28 -0.18
T2403 101.505 0.2% 3895 -3.8% 9308.6 18.3% | 230004.1B | T2403 8.23 1.16 1.26 -0.10 0.72 0.77 -0.05
T2406 101.18 NA 510 NA 643.6 NA 230004.1B | T2406 8.23 1.46 NA NA 0.77 NA NA
TF2312 101.92 0.1% 54933 -9.3% | 106668.6 | -0.7% | 230008.1B | TF2312 4.23 0.21 0.29 -0.08 0.06 0.11 -0.05
TF2403 101.75 0.1% 1592 -7.2% 5397.4 7.7% 230008.1B | TF2403 4.23 0.30 0.46 -0.16 -0.02 0.10 -0.12
TF2406 101.565 NA 542 NA 404.2 NA 220006.1B | TF2406 5.00 0.57 NA NA -0.06 NA NA
TS2312 101.19 0.0% 39113 8.6% 62687.8 9.9% 230013.1B | TS2312 1.69 -0.08 -0.03 -0.05 -0.09 -0.05 -0.04
TS2403 101.14 0.1% 566 -27.1% 1822.4 5.6% 220026.1B | TS2403 2.08 0.01 0.07 -0.06 -0.15 -0.12 -0.03
TS2406 101.1 NA 351 NA 2104 NA 230011.1B | TS2406 2.54 0.16 NA NA -0.10 NA NA

BEEER: Wind, RIHTERAR
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an BI9RRZE (A gyae BERSEOWRE DEMGIEIHML  LTHEHZER

=) (IRR) mE (YTM) (bp)
TL2312 25445 0.46 0.02 1.31 3.07 4.51
TL2403 2317 0.83 0.02 1.53 3.08 6.29
TL2406 268 1.20 0.02 1.67 3.10 8.08
T2312 76636 0.26 0.01 1.54 2.69 4.38
T2403 3895 1.16 0.02 0.49 2.83 15.71
T2406 510 1.46 0.02 0.94 2.86 1947
TF2312 54933 0.21 0.01 1.70 2.52 4.46
TF2403 1592 0.30 0.01 1.97 2.54 6.26
TF2406 542 0.57 0.01 2.05 2.64 9.23
152312 39113 -0.08 0.00 2.31 2.19 -2.18
T1S2403 566 0.01 0.00 2.27 2.30 0.98
152406 351 0.16 0.00 2.12 2.41 9.50
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e S ITETCBRAK

HAINEF =R :

MEEFDRO07/DR1M 12BELAIEEZETS2312 (0.36/-0.14) ; REZT[ETL2312 (-0.16/0.34) 572312 (-0.39/0.11) .

BREER: Wind,

HAMEFIRIg=SE
DR007 DR1M EEZFH IEESHE  REZME(DRO07 REZ=H
(DR007) (DR1M) ) (DR1M)
TL2312 | 1.31 1.95 245 -0.64 -1.14 -0.16 0.34
TL2403 | 1.53 1.95 2.45 -0.42 -0.92 -0.38 0.12
TL2406 | 1.67 1.95 245 -0.28 -0.78 -0.52 -0.02
T2312 | 154 | 1.95 245 -0.41 -0.91 -0.39 0.11
T2403 | 049 1.95 245 -1.46 -1.96 0.66 1.16
T2406 | 094 | 1.95 2.45 -1.01 -1.51 0.21 0.71
TF2312 | 1.70 1.95 2.45 -0.25 -0.75 -0.55 -0.05
TF2403 | 1.97 1.95 2.45 0.02 -0.48 -0.82 -0.32
TF2406 | 2.05 1.95 2.45 0.10 -0.40 -0.90 -0.40
TS2312 | 2.31 1.95 2.45 0.36 -0.14 -1.16 -0.66
TS2403 | 2.27 1.95 2.45 0.32 -0.18 -1.12 -0.62
TS2406 | 2.12 1.95 2.45 0.17 -0.33 -0.97 -0.47

RIHTERARE, WEREZEIRIREEFERNA/980bp
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TL2403-2406

EHANE
a4 SRIffiE 1] =] A% FH5EE
TL 09 12 0.46 0.46 0.00 NA
TL 12 03 0.31 0.32 -0.01 NA
T09 12 0.56 0.56 0.00 0.27
T 12 03 0.31 0.33 -0.02 0.26
TF 09 12 0.27 0.27 -0.01 0.17
TF 12 03 0.18 0.17 0.01 0.19
TS 09 12 0.06 0.06 0.00 0.11
TS 12 03 0.05 0.05 0.00 0.14
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ta  [2023-09-11| PTA TA2401 = 6116 -0.61% 6432 517%  |51.99% of | 2023-09-
eg |2023-09-11 | =8 | EG2401 G 4306 -0.42% 4354 111%  |52.00% 11 518 CF2401 = 17190 -0.83% 17200 -0.06% |51.91%
ma | 2023-09-11 ¥ B2 MA2401 s 2569 -1.05% 2569 0.00% |52.01% st | 2023-09-
eb [2023-09-11| %2 | EB2310 % 9279 3.55% 9744 501%  [52.00% 1 5E SR2401 = 7050 -0.84% 6904 2.07% |51.92%
1 [2023-09-11| LLDPE 1.2401 % 8352 0.75% 8410 0.69%  |51.99% jd | 2023-09-

5 e _ 0 _ 0 0
pp |2023-09-11| &AM PP2401 % 7855 0.79% 7985 1.65%  |51.98% 1 HE JbH2311 - - 2.52% Ao g0 |31.91%
fg [2023-00-11| 35 FG2401 % 1735 1.52% 1702 1.90%  [51.97% ap | 2023-09-

; 11 ¥z AP2401 2 9165 -0.70% 9353 -2.05% 151.92%

sa | 2023-09-11 235, SA2401 % 1831 1.44% 1826 027% |51.95%
2023-09-
2023-09-11 RAZAE | RU2401 % 1 399 14425 0.17%  |51.97% ¢

fa | 20230 AMARA | RU240 - 400 0-39% ° 11 #E K | C2311 % 2670 2.68% 2679 0.34% [51.93%
or | 2023-09-11 | 2054k | NR2311 %5 11220 -1.60% 10900 2.85% |51.95% 07509
CS -U2-

ur | 2023-09-11 | A& UR2401 = 2150 -2.78% 2228 3.63%  |51.94% 1 EoERE| cs2a1l = 2976 4.63% 2972 013%  151.92%
o . au | 2023-09-

6 TS | 11 #4 | AU2312 %z 4672 | -0.87% | 473.86 | -1.43% |51.91%
ag | 2023-09-




fAs FOFSFRIERM A EIRER




EFR1: SRIGEHERN

 RRIER

HALS

FREAEKE ERAEHKEk iE— Bk SELARREE Al
EMS LR -0.53% 2.17% -4.22% -2.65% 41.99%
BB LER: -0.41% 3.10% -4.11% 2.24% 20.89%
500fE &R -0.45% 3.47% -4.58% 3.77% 27.13%
300f5%1L3R -1.12% 2.51% -5.76% -1.76% 23.30%
1000$5%1%aR -0.05% 4.14% -3.74% 7.57% 23.36%
IREB TR -0.41% 1.75% -3.43% -1.91% 19.95%
EMCTASERE -0.34% 0.91% -0.90% 1.57% 5.10%
E(LCTAERE -0.38% 1.12% 0.54% 0.89% 10.01%
EERERAE -0.03% 0.15% 0.16% 4.48% 0.55%
FEREE R R -0.76% 1.45% -2.04% 3.62% 7.09%
EE e 0.02% 0.87% 0.48% 3.43% 6.23%
EFRng -0.10% 0.80% -0.90% 2.92% 5.05%
SaRmgEH -0.48% 1.82% -2.94% -0.05% 16.01%
HIRAEIEE -0.93% 1.45% -3.95% -1.87% 15.89%

BREEIR: FASHEHER,

R4 mifF



ElF&R2: 500iE5&URIERS

PRI RAZEE 00 AEEE  LEEE SELREE SERmEm
QY ** 202 2021/09/29 0.54% 1.18% 17.81% 2.93%
WYy **hF500458 18815 2021/07/09 0.48% 0.39% 11.88% 1.44%
wy RS —S 2018/05/10 0.39% -0.25% 9.57% 0.46%
MX *HHhZ1E5E 2019/04/01 0.27% 1.22% 8.60% 2.09%
SMBY **chyIF500158EE2 S 2021/09/29 0.19% 2.03% 11.82% 5.91%
TT **hF500f88U5E2 S 2022/04/08 -0.17% 0.27% 9.84% 1.31%
RN Rz 5002V igEEE 2021/06/17 -0.66% 0.54% 7.96% 2.86%
PS **hF500i521E8 15 2022/12/20 -0.68% 0.56% 8.77% 2.34%
GYQK **hiF500i581E:81 5 2021/12/06 -1.00% 0.82% 2.94% 4.49%
QERER Y msem AAEHEER, RETESIR 31



ElZR3: 300i5EIEERNS

FEman FXMEIE AFEEE O LREEEm  SELLREEH SR
YF **300515—S 2021/01/22 0.50% 0.02% 11.07% 1.01%
LQ *HEEDIXL 2017/12/22 0.32% 0.48% 12.12% 1.21%
FT **FR3004581E583 S 2021/12/15 0.31% 0.83% 9.39% 1.67%
JQ s E—Hf 2019/04/17 0.27% -0.81% 8.78% 1.85%
YH **30088U8R1S 2021/06/07 | -0.04% 0.45% 8.36% 1.45%
PS **FiR3001581558 1S 2022/12/20 | -0.45% 0.27% 7.71% 3.97%
AX **FR3001581558 1S 2021/06/09 | -0.46% 0.16% 5.97% 0.72%

BREIR: FASHEHEN, RIETERAR
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SIS EROFASEERERD (09.04-09.08) e

ElZR4: 1000555838 5RME

[ k= FEMZEJE  FREE#wm  LEEm SELKET SR
BY **chilE 10004511558 111 2022/12/30 0.58% 0.85% 19.32% 7.33%
GL **100051815 2021/05/26 0.51% 2.00% 11.28% 2.09%
WB **1000581552 15 2020/04/28 0.29% 0.77% 16.71% 2.52%
BY-2 **rhilE 10004521558 1S 2022/07/06 0.22% -0.40% 9.43% 1.89%
LR EEUER1000—S 2020/11/17 0.13% 0.05% 11.06% 0.88%
JQLH > ENHEHBES 2017/12/25 | -0.35% 0.51% 11.94% 2.86%
JK **B=HIE1000358U55E 1S 2018/04/25 | -0.45% 2.01% 15.96% 1.16%
HF **IHE 10001521558 1S 2021/05/21 -0.99% 0.08% 10.73% 1.19%

o TS s SRR FASHEER, RIUETEmRTh
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sepeRanar =ErEI (09.04-09.08) 0 0 0 0 [WEGE

ElR5: hinhiEeRh

( 09.04-09.08 ) T TPRARFK

[l T4 FE3ZRSIE F AR RS SRS
GL Hrrhi 1 S 2022/02/23 | 0.65% 1.61% 6.88% 2.19%
Qy S =3E3E 2022/05/11| 0.51% 1.13% 11.72% 2.57%
YZ “rhit—8 2021/04/21| 0.38% -0.08% 11.24% 1.77%
PFH g b= 2019/09/03 | 0.35% 1.49% 10.84% 1.23%
WB HrrhZRe e 2019/11/12| 0.33% 0.80% 11.78% 2.07%
TWC *EURETS 2020/05/25 |  0.24% 0.95% 6.20% 1.62%
QX RIS 2021/03/26 | 0.17% 0.43% 7.44% 0.75%
YS 2K —HA 2018/10/31| 0.07% 1.03% 5.32% 2.45%
DS *+aEs S 2 2021/12/06 | -0.03% 0.51% 5.52% 2.87%
YS RN S 2019/09/27 | -0.12% -0.12% 4.03% 0.64%
LK HRBEETS 2019/08/29 | -0.27% 1.30% 7.52% 1.90%
RN *rEBIE S rhi 2021/05/20 | -0.51% 0.34% A77% 1.88%

B RESRIR: FASHEHEN, RIEMTERARE
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S EpE TERSFAEERERIL (09.04-09.08)

ElZ6: 1<RAHICTASHES

[k FYMEIE  AEUER SELAFN S SEFOE
YQ *ENE 2017/11/22 2.44% 5.07% 9.95% 16.90%
HX B CTATS 2017/02/17 | -0.03% 0.71% 3.72% 8.32%
JS HREFENCTA—S 2019/05/14 | -0.54% 3.66% 7.46% 5.00%
MDHL ERCTAZS 2016/07/29 | -1.52% 0.76% -0.65% 5.18%

BEERIR: FASHEEN, RIHFTERAR
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= SRR ERSFARERTETL (09.04-09.08) R

B%7: PEEICTARES

BEA FmEn FX3ZR31E] PR HR LR SELAFI R SO
SGX 2 CTA—S 2021/10/19 0.42% 0.56% -0.63% 8.21%
SS *ER155 2021/04/28 -0.32% 0.89% -2.54% 4.43%
VA ¢ P EM—S 2021/08/09 -0.41% 1.30% 5.01% 6.30%
SMCL **E&E18CTA 2019/11/28 -0.62% 0.04% 2.19% 7.07%
DB *EECTA1S 2020/12/30 -0.88% 1.23% -2.80% 7.51%
JC *CTA1S 2017/03/01 -0.97% 2.20% 12.26% 12.99%
YR **CTA—HRAA 2021/12/23 -1.70% 3.60% -2.11% 13.14%

Q0 EDIES 05 mpseE: FASHEHEN, RIETERHARR 36



= SRR ERSFARERTETL (09.04-09.08) R

ElZ=8: FERHICTASRHS

FEmatn DAVA: S L] PRl LR SELARIT R SOl
MX **AA BB 2019/02/28 1.56% 0.28% 6.71% 8.86%
ZH *ECTARRE—S 2018/05/23 0.44% 0.78% 1.79% 2.66%
HD RIPEWCTATS 2017/12/20 -0.19% 0.33% -5.43% 7.20%
YL ** =tz 2015/11/04  -0.50% -0.07% 2.88% 1.35%
sSJQY “*FHGCTA—S 2021/03/22 | -0.76% 1.59% 0.67% 6.46%
ZL R EmR—S 2019/10/31 -2.26% 2.20% 4.86% 5.66%

oS0 ERES | v FRRIE: FABHEHER, SRETERHITER 37



FHRIE MDA B EERI

BlF&9: CTASEES

(09.04-09.08)

HA
EEA A FX3ZR31E] FRMEE LR SELAFRN SEF[OlE
QHJY *ABEHBA—S 2021/09/27 0.25% 1.37% 7.69% 3.77%
AC “*$HIR3S 2020/06/04 0.10% 0.00% 1.00% 0.06%
YL **AZRINTTEI5SCTA 2019/06/28 0.00% -0.24% 1.48% 1.36%
SL EIE—S 2019/07/18 | -0.19% 0.68% 4.18% 2.05%
EAH
[ TR FX3ZEdIE] SELAFR
XG *ERISH@mEN 2020/12/15 0.18% 1.20% 6.24% 26.31%
SS *EUAREK 2019/07/15 -0.35% 0.10% -2.27% 3.46%
cY *CTARWEDRET1S 2021/03/02 | -1.66% 2.56% -0.28% 16.95%

wE o BRERIR: FASHEEN, RIFTERARE




)<

oN
2>
z

FHRIE MDA B EERI

ElF10: EFISRES

(09.04-09.08)

FEmEn PX3ZR31E) AW LRGeS SELAFN SEFOlE
FNR *AN35 2022/03/04 0.17% 0.23% 2.82% 0.50%
JY A 2021/08/16 0.10% 0.07% 3.64% 1.35%
XL **5C 2018/11/19 0.09% 0.72% 0.86% 3.60%
DY *EE—S 2021/09/10 0.03% 0.35% 4.73% 2.55%
ZH *EBEREMS 2019/07/08 0.00% 0.45% 14.58% 2.35%
T RS 2017/05/02 -0.18% 0.35% 1.08% 0.88%
SY **Ein—S 2015/11/24 -0.20% 0.45% 15.55% 1.46%
JS **INEEF 2019/07/18 -0.29% 0.23% 3.18% 0.59%
SY *SIZENS 2020/05/21 -0.43% 0.36% 5.48% 1.02%
GM **3PH1 S mEIN 2021/12/20 -0.46% 0.56% 3.15% 1.32%
BY HER—S 2020/03/23 -0.85% -0.38% 3.46% 1.23%

BRKIR: FASHEHEN, RIETERATR
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ST &G BB .

%R

NREH OSHRIEESBIRAT (LATFER "A28" ) $WERES.

ANEIEBEHGER TSRS ER, BEERWEERS: BT [2011] 14545,

KRAFRIRS(URALRNBTNEFER. AAERERIEAREI AR EMAEARATDNEAZF.
AARIRERETALTAANTENEERIEATFNERIES, AQNFENKRENMREZEEVEREF IR, BERFBARMZIANZEESER
TR, B, AATMBEXFMNAHFFAASEEEAETE, EARNE, ANTDTERHERNREREER. BUMENA—HRE. A0
BISIENEFHRKAIAAR, EasERENEMIEAME. BT —LEPHRIREZ, BRESHARREREDTITAIE LIRS ELR
TN

FEEEER T, AMREPREEHIMFRENENHERIHEATARNGTEY, REE RN IIEFFHRIEEBR. USRREFEK. ZFPMA
ERARETPNHUENFENEEFEEHSERN, B8V ENTKEREN. MRESFAEMNEN. TH, EURENRREREEFFESEZA,
FHEEREAEIA B E L SR aIREiB s M A E L EIE.

FEEHEAER T, ARERAHEHITARFERARESFIHHINEFTS I BEMHIRAEEISRE, REEFEITFRENK,
FREFEUBFIRFEA DA, BStESHLIRGRERS A, MERERMSPARLTFE. REALNBDEFLPEEN, VN ATELL
HIFEXEH. BRSLTHEBRARENEEHEBLANE, MEBIRENBIENRFIL. (M. ERSIAZIEESKE, AMEBTENSHRATARE
FTIFRIEE IR,

MFES . FIRSEEARS, HEPHGARIMTERARRE, BEAMENARESHTEHEIBIZERENS H. MHFEs.

ORIENT SECURITI!
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