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DONGXING SECURITIES

RITALERER : RIS, BEWE,
1Tl F B IR L B

A 202452 827 H
BT/ Y A
$RIT TR

m B
FRABRREBEETHAMT 2023 Fw9EFHAT LT 2B FIEATHIE.

(1) BA): AlHEERINLAE, TR AF2. WBATA R B,

2023 SF B L ARAT R IAAVE 2.4 1L, R 3.2%; Wk BAT=F %
L4t 1.6pcte #EpMAM L EKIE, BAHT. BT, RBFT. REF
HAVE B PR R A A +1.77%. -3.67%. +14.79%. +14.78%; fib
T #+0.01pct. -1.84pct. +6.59pct, -149.82pct. B A 4747 3Rk )
TR E, EEAUATIMYG A AERTHRK. EEZREEAT, #
HEERFGEAE; MBATLGIER &S, T E TAR-FAT K,
DBRFREKREZT . WER MK, RATLGERIEL K EH
S

(2) h: AZBRAZHEBERHT, TREEH—FKFE 1.69%.
2023 SF W 4R ATH 8 £ 1.69%, F-4BP. RF, BEAIT. BRI,
WHAT. RAFTHEENA A 1.62%. 1.76%. 1.57%. 1.90%, it
% #-4BP, -5BP. -3BP. +1BP. # & 2/ ¥ £ &R A2 5 4BA A
Evh, HEBTHRELESGWEAT. BREhA¥RE R, RBTTH
"I, R 2024 -, EF MR E LN, LPR AR E T A, &
ARG HERT, RIOTTZHEER NG TITES . 12 AFEEE
AT, BHREMAFERSETH, RTEE, TRABTRENLA
AR BELMEHEZ Y B IMEAE, AT HRIT AR REREE,
BREEEKRERS, RMAM, ERFTEGREE, ALHGELT,
TR EZKERENREBET LD

(3) £: BAT. RBATRREZHE, BTV AR H%. 2023

F AT AL AAT B K~ B H 3 10.95%), 3 iRIEH+0.45pct. A, BA
o B AT WMEAT. KRBT RS A3 13.12%., 6.65%. 10.66%.
9.20%; 3%k 31tk & #h+1.05pct. -0.07pct. -0.73pct. +0.19pct. ARG
KRR A, BAT. WET. RATHKE LS 533 13.34%.
10.80%. 10.07%; BEMiT423I& A 1R35, S F iR 5.75% (KT
B M), fasgak b A k& (BAT =% & +0.27pct).

(4) Fi: sTRF = REEKRLE, ABTHERR, RATRERE,
2023 5 K7 AT R R EH 1.59%, 3Rk, B b5 #1-2BP. -4BP.
RN L 2.2%, IRk, B HH+1BP. -4BP, &R LEH
205.14%, FRIAPT TR, BAIT. MW ITRRTHENH 1.26%,
T AT 1BP, 4BP, Mt -F42; REFZEZESAN
248.48%. 219.07%, IRIL#IE. MEIT AR EH 1.75%, %5 TH
JEAT, IR, Bl #1-16BP. -10BP, it 5w kAu4hh A A % %
& B EEN 194.94%, FWAH T LA, RAITHE AR ERAKE, T~
RFIxRb LS 16BP £ 3.34%; 4% & & & F 3L T 8.56pct £

Kk -6 MAITIKE:
2 AK: 2 A'EF PMI #3E

HAHFER: IFinD, ZF F0ER TP

T A BT AT EE%

rEX & 50
AL TAA(fL )
RABFAEUCT)
A3 B 5.45 /
TRBESRE

1.08%

30

111874.98  13.47%

75970.38  11.53%

R/AT

JFIR300

18.0%
8.1%
-1.7%
-11.6%
-21.5%

-31.4% . . : -
227 5/28 826  11/24 222

SrHRVm: HRIER

021-25102905 linjj@dxzqg.net.cn

Pl iE P G5 $1480519070002
SHhUE: HEF

010-66555383 tianxy@dxzqg.net.cn
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134.37%, RB:L A2 BT RARBITHEERRRREN .

BEREDN: 5 2HEBARBAEYMT, 23Q4 171k & £ I FE 5.
JEE 2024 5F, NTHERREAEAR, TLE&EKERNREH I,
BERRFERBFBEAZT, WitE ST LAEF 8 2 KT ITid
B ANFEE, EFAERREZGERNGKRET, TLEZ2RSHTH
BARRFAME, RITLPFR2ETH. REWMARBELAALE, KNZE
WA By B A G AAL, BP & I &AA R A KA & KR
R 3% 7o

m AR A

T E: B P REARAT A5 40K 6.09%, Sam PR 300 1544 2.38pct

PR 300 4543k 3.71%), A&TLFHEH 11. K@mpyHRe kA,
BT BT R AT R 4T 9 A% 6.96%. 6.42%.5.66%. 3.52%.
AL Tr &, FREERT A oA (+12.2%) . AR ARARAT (+10.93%) .
THARAT (49.86%). £ B AT (49.21%). FE44F (+8.52%), 1%
H HAAT T 0.97%.

MR Aok 2 A 23 B, RITHREPBH 0614, X TLAF R
35.83% % 12 4.

R : BT LR AR IR A 241.87 10, H4 3 ARy 2.6%, &
Z AT P HEL F 13,

dEFa: EALATEFRNRITHRIE 87T 1L, Mm@, 28 K
FIRNG 14 KA R Y. RN EROH BR AT (12.1712), %L
4T (9.8312). THARIT (9.73 1), RA4R4T (8.82 12). iTH4R
17 (6.16 12) o i AR K 69 7 57 M 44T (-0.59 12) . 7 M 447 (-0.48
f0). Kiysir (-0.43 1), HREAT (-0.25 12). # K44 (-0.21
1),

m R IR

FATEHE:2 A 19 H-2 A 25 B, #47i# @ W44 4,270 12, £ #7 11,820
1z, #w % 7,550 1.

FERIZ:(2A238vs2 A 19 B) Fe®mERTLR, G ETq,
DRO0O01. DRO0O7 % #]+8BP. +4BP % 1.74%. 1.84%., k%A% 75 @,
10 30 B A7 2 Bl s & | B I 4t 2] 300 5 5 5]-4BP.-5BP £ 2.40%.
2.55%., Rl fgEAEGam, 15T MBHLETR LEER LG F
(AAA) -8BP % 2.23%., ZiEFIE 7 &, 3M. 6M ERL4 2405 A4 £
2 H+19BP. +23BP % 1.94%. 1.86%. 2 A LPR 34, 1 543Kk
#H-FF 3.45%, 5-FHIFLT 4 25BP £ 3.95%.

m f7 ok 2 ) SR PR

D BRELBHLETEH: AH 2023 FWEFHITLE 2N FIITHIE.
2023 F 7 L ARATFE A FIE 2.4 TAL, B LIE 3.2%; kAT =FF
4+ 1.6pcte %8 £ 1.69%, 3RIL-4BP. “F R L4RATE T~ B g
10.95%, 3%k 3FL+0.45pct, R EH 1.50%, 3L, R4y Al
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DONGXING SECURITIES PATAT e MAEARIE. & EMCE, T AR R A

@ W FIGEH TR P3

-2BP. -4BP. ¥ £ &k 2.2%, ik, R4 41+1BP. -4BP.
WE B EFEH 205.14%, FWH T T %,

@ BR&%&HA: AH 70 BEN#dE, 1 A5l —F5MFILT
&R A 56 A2 68 A, tb EA AR Y 6 M 24N, L 11 AVA
R BRBASEH LFHRRTRENE ., B, BMNIFLERERILE,
RN ZF HEMARLTE 1.6%4% 42 E, LEHHENMEIRLKEIZEF
—; BB Eb ] B ARAE LR TR,

@ FEHEH: A 1 AWMT ExZaRT WA TENRE AR, SHife
AR AR R E HIIF AR, VT AT R & 4R T AE,
PRAALE B LA S T . BRE 2 A 20 H, 2H 29 M
214 ANIRTT O 5 5 M BRI M AMLE . A 57 AR 162 AN B &
FAFRATERT 4L 294.3 120, BAFBYATIE I 113 /27T,

@ SRTNEATTRAKEMAE: 2 7 22 B, exfiehEs
B, S E, SHARSEFDRITERALSH TAARAE, Kb,
QAEHMBRAT AP BRAT . AR BT, @ REAT. R)NFEATA
RAITH. TRBHAEY, ORENGE. 2WEHE. XFALES
MEBRS S, BREMIR. .

m AR B A& IR IR

@ LHHHAL: £ FHEAT- 2023 FE A E 4408 263.63 10T, &KL
3K 5.30%. & EE 42,547.66 1o, B EF KK 9.09%; Gt
KB 23,095.83 e, B EFREK 1.61%. ffrE 3 39,330.04
e, B EFREK 90.96%; AIKEH 21,299.45 e, 3 ESF KB
Kk 3.20%., FARRRHKE 1.67%, BREFKFHEH0.084MEHE: &
%% 2% 160.06%, % L KIRFH 0.18 48 5 %o

Q %BETH: LRBT-BE4RLBSHE BB AR ELE 0T
N B FERAGEIRT A,

Q MAMRKIEF: BERIT-ITAFEAART LA LHRN S
Al ik R 2T MR H A 6 K44y 131,857,166 At A=
27,077,810 &, AL F BRILEMRE, HRFBNSRAF— KKK,
FREHE 4 158,934,976 A%, b AT EAEM Y 8.10%. T RBAT-H
£ 2 A 20 °H, HXAREHERA RGO TE, CIBN G EH
42,670,934 %, &3] %A% A H 0.65%; 3455 # % 660,360,057 f%,
& 8] B A6 10.00%. FMBAT-2 A 218, HZMERREERA
PR BB HNS L E 8,140 7%, &b 2.22%; HEHGHLEH K
43,340 7 B%, &t 11.82%.

REeRT: ZF A7 FRERKRLARAAI, BN ERALAM,
T RE RS,

Bk A DR E 2 RAL Y 5t B AWM ABEZR
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RATLIRIF: AR, & ZICF, AT L ARR R R E PDONGXING SECURITIES

1. HRFTI

R LR R RATISRK 6.09%, S5 P K 300 354k 2.38pct (P 300 4K 3.71%), A&k
PHEL B 11, Ampy kA, BAIT. MAIT. BT KRAIT5 5% 6.96%. 6.42%. 5.66%. 3.52%.
ANRL 7 @y, BK S B AT 09 R T A AT (+12.2%) AR AR AT (+10.93%) | T 44T (+9.86%) | 4 B 44T (+9.21%) .
AT 44T (+8.52%), 1XH #ARAT T # 0.97%.

MIRAEE: Ak 2 A 23 B, 44743k PB # 0.6 1%, 4 Tif &5 k49 35.83% 0124

RIS AT L E R A 241.87 12, 43R A L8 2.6%, £EITkPHL S 13,

EFe: LA T EEFRNBITRIE 82.77 10, MEHT &, 28 KARN. 14 KA R K RN EAT
A BR AT (12.1712). k447 (9.8310). TR 4AT (9.73 1), RU4AT (8.8210). iz 7# 44T (6.16
1) REBHARE KA 7 MAEAT ((0.5912). #IN44T (-0.4812). KV 44T (-0.4312). A KRB 4 (-0.25
1), #RAAT (-0.2112),

E1: #TEEKREE (2.19-2.23)

R PE—RTLERKIE = RTRNTLEKERE (AR

15%
10%
i ll_I_I_I_I_I_I_I_I_LLLLLLLLLIJ_I_I_I
0% : :
KW@ ORYERBORENAL HEEHEILREXERE KL LLWE
PHENGRESEHMEELPHOLE I HAICHNMEREHRS W IicEES E
= Ao H e RS RERTFOAREE 1@ KL £ HERK
&K N o iaga e R H 4 R ® &
T - 8 H#
FHFR: FIiND, F S XL FF
E2: A B EFRITRERERIE (2.19-2.23)
15% m Bk kR
12%
9%
6%
3%
0%
S I I i e L W e E W E W E R I U U
B BB WO BB O BB B B O OO B B O 0 I BB O O
XN ER I TR EARKEEARRE B KBMERBRKRREHIRKECE DT TR
BFERb S X HKERSE LR H 8 R L KRS B K R A R R 5% e 35 1R 38 He ] KR R

FAFI: FIND, 7 HAE KX

BOk R RE L RAG LT BN AWM ABEZR
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FAEF TR S

AT ARSI : MARARIE, & ZACE, T ANt &

PS5

E3: REIRITIEMASE PB RIERSM

1.00

0.80

PB

=== = 80%H ISR

HRALEL

=== 20% R ER

— EERANE)

FAHFR: FiND, F HIELTFEF

#1: L 12 ™A A BREWRITITRER

ey
2024/2/23

23-Sep

23-Oct

23-Nov

23-Dec

24

-Jan

24-Feb

ARk EW4T  PB(MRQ)
RASRIT 0.64
ZIBRIT 0.54
TIH®RIT 0.59
IR &R T 0.64
BIRRIT 062
P ERTT 063
FRRIT 053
HRRIT 035
ELERIT 0.38
RAERST 0.34
BRERT 0.93
SOV ERTT 0.50
KRBT 044
HRRT 049
PSRBT 0.55
ZIMERTT 0.55
TRBIT 0388
FEMERFT 044
ERRIT 0.60
IMERTT 0.71
STARIT 0.70
PUMRTT 0.75
BRRIT 0.52
BRRT 067
ERRIT 0.46
B8R 0.61
EERTT 045
KIDRIT 054
FERT 0.68
AREBRTT 085
BRRIT 0.54
RPRRTT 0.37
STRRSRTT 0.65
KRBT 0.64
ERET 047
THRIT 0.64
RET 0.45
ERRTT 0.82
HERTT 0.63
PREFT 057
KE&RT 0.55
RRIT 054

4.26
6.49
548
4.99
7.19
4.60
10.85
7.28
6.52
413
32.95
16.86
3.28
2.82
6.62
2.68
22.84
2.10
331
7.33
7.85
11.44
3.54
8.72
5.33
535
6.65
7.85
4.42
13.70
7.36
5.63
3.83
4.15
2.79
530
4.53
7.15
519
6.51
2.69
4.56

7.58%
7.99%
6.20%
6.40%
5.74%
6.73%
12.20%
4.60%
9.21%
4.56%
4.94%
5.05%
4.13%
4.83%
8.52%
1.52%
9.86%
0.00%
2.48%
1.10%
7.83%
6.92%
2.02%
6.73%
6.81%
1.52%
5.06%
1.29%
4.00%
10.93%
3.08%
3.68%
1.86%
2.72%
2.95%
2.71%
3.66%
-0.97%
2.57%
6.72%
3.46%
5.07%

17.03%
13.07%
14.64%
14.71%
10.45%
15.29%
15.55%
9.97%
16.01%
10.43%
18.44%
4.01%
13.10%
11.90%
25.14%
3.08%
13.58%
4.48%
8.52%
18.47%
17.34%
14.29%
6.31%
18.16%
17.66%
5.52%
11.39%
15.10%
13.04%
21.67%
5.75%
9.53%
7.89%
6.96%
6.49%
4.95%
11.03%
11.89%
4.85%
13.41%
6.32%
9.62%

A46%

0.28%
-0.85%
-0.21%
-4.86%
-2.19%

0.26%
-3.19%
-1.50%
-6.40%
-5.30%

1.42%
=5.50%
-2.54%
-8.01%
=7.29%
-0.3b%

2.85M%
-0.48%
-4.57%
-3.68%
-0.94%
1.21%

%
%
%

-6.8
=5.2
-210
-9.87%
-6.81%
-3.24%
-3.69%
-2.86%
-4.81%
-8.67%
-7.52%
-0.70%
-1.81%
-2.37%
-9.11%
-3.81%
-3.39%
-7.68%
-4.20%
-8.48%

42%
-b4%
L{L4%
.36%
.B60%
9%
.66%
.{L6%
8%
B7%
=il

-l

-3

=

=G
.{18%
-10.

-8.
.76%
.60%
25%
.65%
A2%
.b8%
.28%
.64%
7%
-1
.D8%
.{18%
.31%
.63%
-p2%
.28%

8%
0%
b3%
5%
i 5%

3%
P4%

D%

A5%
.83%
5%

.B6%
.7 2%

.B6%

N O WO WO WO WNPPONOWWWEREPOONODONNMEORWAMAREWEOOUDNERE W

05%
8%

-80%

26%
0%
3%
B63%
12%
5%
59%
0%
4%
9%
B9%
6%
1%
67%
A7%
41%
23%
0%
B6%
B88%
54%
8%
4%
0%
4%
40%
51%
2%
29%
6%
23%
w2%
1%
B8l
24%
B86%
8%
0%
3%

-0.
-2
D7
-8.
-0.
45%
-6.
-3
-2
-3
-6.
=7
-3
-0.
5
-4
-7,
-1
16
-8.
-3
2%
-5.
-2
-1
.50%

-1l
-10.
.p8%
-10.

-7.

L

-3

5.

-2

-8.
.R5%
.55%
5.
-1l
-2
7%

8%
P6%

D5%
48%

B61%
DA%
i10%
iL3%
0%
#3%
6%
B9%
DA%
9%
PO%
B8%
B82%
B5%
0%

A5%
61%
b1%

B62%
6%

1L7%
9%
B0%

3%
B82%
b2%
V8%

B7%
B82%
9%

B5%
3%
9%

4%

D7%
B1%
6%
.A4%
.B7%
.A49%
-6.
L118%
-69%
.78%
L19%
-BO%
.28%
A%
-60%
.B4%
6%
-{L0%
.59%
1%
.66%
6%
7%
2%
1%
-50%
6%
.80%
2%
.46%
21%
.54%
4%
=7
.05%
-B6%
-pa%

#0%

88%

.B8%

0.55%
1.71%
0.62%
0.91%
1.72%
0.00%
3.00%
3.36%
3.10%
2.86%
3.37%
1.08%
0.35%
0.40%
1.86%
5.11%
2.26%
2.43%
1.93%
0.46%
1.06%
0.70%
1.48%
2.22%
0.00%
0.39%
1.36%
0.44%
1.82%
0.44%
4.40%
0.98%
0.56%
2.51%
1.13%
2.85%
0.25%
5.75%
0.40%
0.17%
1.17%
0.48%

i

1

1

1

6.87%
4.53%
8.16%
8.74%
5.38%
8.27%
0.75%
3.17%
7.83%
5,61%
0.39%
2.96%
8.62%
6.75%
8.34%
0.77%
6.96%
0.50%
3.61%
9.44%
9.42%
8.99%
2.10%
2.47%
2.58%
0.20%
7.20%
4.99%
7.16%
1.28%
0.86%
2.33%
2.82%
1.03%
0.38%
0.40%
6.13%
7.51%
1.41%
0.10%
0.79%
3.37%

9.51%
8.17%
6.00%
5.50%
4.81%
6.48%
4.69%
6.59%
7.59%
4.56%
7.29%
7.18%
4.13%
4.83%
5.75%
3.88%
6.18%
5.00%
4.75%
3.68%
7.24%
4.86%
4.12%
5.06%
4.51%
531%
3.91%
9.64%
5.49%
9.34%
6.67%
7.03%
4.93%
5.87%
6.90%
4.54%
4.62%
4.08%
3.39%
3.01%
5.49%
6.05%
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90-€¢0¢
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60-220c¢
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¥0-220¢
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Hladtm A EF RN (IZ7T)

K AE R LI
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SRR

BE5: FTlkdtREBEEFRNER (2.8-2.23)

]
Ly

HATRR 2

80
60 1

100

o O o o o
< N N <

e
HE
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SE
SEWU
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THRE
e TE
MHRE
LS
R\
gy
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TZYE
Y
322
HEBRHEZ
MEH7
EHEE
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YFLH
e
gy
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15
10
5
0

L5
LB &
PR
DR
e
LB s
R
BEE
LIE
i
L
LRBE T
LB
Ly
REE
BYE
BN
L
)82
RTE
e
L E
LT
LR
LR
LB
s
L
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NG
L85 5] o
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LT
LR
LR
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PRI
DERT
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DONGXING SECURITIES

&

FAEF TR S

A7 AV R IR P &

ARAT L IRIR: MBARNE . B EME,

P7

TR R ER

RITHE: 219 B-2 A 25 B, #iT#FEWHK 4,270 12, 2|45 11,820 12, 4@ % 7,550 1L,
A EFJIZ: (2 A23Hvs2 A 19 B) FedmERiin, 48%f% 5%, DRO01. DRO07 % #/+8BP. +4BP

% 1.74%. 1.84%. k3#AE @, 10 FHEMBI IS E, BFRR A E

2.55%, Bk A AF @, 1 53 55 R R AT

3M. 6M E AL 4% F 40 LA F 5
3.45%, 5 AR T % 25BP £ 3.95%.,

B7: i 5 ARITAABHRIEFRBEE

#|-4BP.
R Ak A ¥ 5] 205 5 £ (AAA) -8BP £ 2.23%

E8: %5i##F|2 DR0O01, DRO07 E#

-5BP % 2.40%.
) "j“"}}%% ‘?ﬁ@

#+19BP, +23BP £ 1.94%. 1.86%. 2 A LPR 4Rk, 1 FHRLH-FT

T4 B 4R R SEEMEEE  m— MLFERT ——DRO001 ———DRO07
/| FE]HA 2R3 e 250 1
40,000
' 2.00 -
20,000
. = 150 -
1.00 -
-20,000
-40,000 050 1
% ™ % < 0.00 -
\/\']/ ,'L\ q}\' rl)\' q/\q’ o N O S 1 © ~ ©® O O « o o
0 © " % o 299 58 3 9 g g a5 35
NS N ) N N L&y YT T 88 3 8 8 8 8 I
o o o o o o o o o o o o o
[aV] [eV] N N N [aV] [eV] N [aV] [eV] N [aV] N
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