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0.48% 2.07% 1.72%
3.45% 2.31% 0.00%
6.61% 7.46% 3.00%
3.94% 0.44% 3.36%
2.10% 3.57% 3.10%
3.13% 3.49% 2.86%
6.70% 6.40% 3.37%
7.43% 3.18% 31.03%
3.26% 2.69% 0.35%
0.39% 0.78% 0.40%
5.94% 0.19% 1.86%
3.29% 6.80% 5.11%
7.00% 8.28% « -12.26%
1.88% 1.44% 2.43%
6.32% 4.60% 1.93%
8.85% 3.34% 0.46%
3.90% 4.06% 1.06%
4.12% 7.10% 0.70%
5.45% 2.59% 1.48%
2.61% 7.91% 2.22%
1.51% 0.66% 0.00%
4.50% 3.96% 0.39%
1.62% 2.97% 1.36%
0.26% 7.62% 0.44%
4.28% 4.71% 1.82%
0.17% 8.50% 0.44%
7.19% 4.46% 4.40%
6.80% 2.30% 0.98%
3.93% 2.72% 0.56%
5.82% 5.46% 2.51%
2.52% 2.21% 1.13%
8.78% 3.54% 2.85%
6.25% 4.24% 0.25%
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6.96%
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2.10%
2.47%
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1.51%
1.41%
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4.62%
2.28%
4.33%
5.85%
2.22%
3.35%
2.72%
4.26%
3.58%
4.50%
3.16%
0.28%
4.78%
1.56%
4.41%
5.42%
1.57%
5.71%
2.03%
8.80%
3.58%
5.59%
5.07%
4.75%
2.74%
3.83%
5.36%
3.16%
3.46%
2.77%
3.59%
2.06%
4.71%
4.19%
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1.57%
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0.25%
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5.23%
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7.55%
2.95%
7.81%
7.41%
6.70%
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0.27%
4.51%
2.40%
9.27%
2.79%
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0.51%
1.15%
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1.33%
2.46%
1.82%
1.72%
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1.13%
4.62%
4.96%
4.49%
0.67%
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3.64%
3.64%
0.76%
4.07%
4.17%
2.47%
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0.32%
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0.26%
2.02%
6.30%
1.54%
1.86%
0.42%
2.91%
1.34%
3.83%
0.78%
2.83%
4.02%
5:95%
1.29%
5.83%
6.03%
0.68%
3.90%
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2.02%
2.59%
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2.36%
4.48%
1.61%
2.36%
2.75%
5.10%

HAANR: FIND, 7 SEIERF IS

Bk A RE

RALE ST

%

AWM ABEZR



P | RAMEHTURE @o WNIEHE

INTY
BAT LRI RALEA AT AR, 5 FEHITETHHEA

DONGXING SECURITIES

E4: &iTldtREEFRANER (4.19-4.26)

BEdtm#ELERAN (Z7T)

60 -
(B
50 I I
40 1 1
30 ol
20 1R1
o ; :l |
0 1M ] IIIII.....----_, o
(B LB N |
-10 11
20 1
mﬂi§hﬂ%$ﬁ+$ﬁﬁwﬂﬁ$ﬂﬁﬁwéﬁﬁHﬁﬂi@&RH*ﬂﬂﬁﬁﬁﬁ%ﬁ
R M B XN PR IENEE R IHNERSEIRNERE P&
@ o 4g e R K E®EE B EZSHERE HF RKRIKH &
& @ Wil=Jdu g wOR K 2 OLEHEEH AW ER# K
HAHFEE: FIND, F uE LT
E5: ABERRITIERESERNER (4.19-4.26)
5 SEEEERN (ZFT)
12
6
0 I I | T T T
bl |
-6
-12
(i lallallallaNlay allalluglay )| alaflaf )|l allaylaf )|l afiafia)|af|flaglaf e}l ¥l ¥ laf e} | ¥l afl uflaf |} ¥l aflafle
e T T e e e ol e e el e e s e e e e s o
1 = 0 A ] A R O B M E BRI 6 38 OF R KR R OE R BB R 08 4 SR K D) IS e R E R
X HEFRIREF HRARS DB RN EEBEN TR ERE ISR KR ESEHH

FAFI : FIND, 7 HAE KX

2. REhEIRER
RAITENES: 4 A 22 -4 A 28 A, R4iTEEWHK 12012, 2|41 100 12, B it44%% 20 1.

FERIZ: EETL@ATRA ISk, 42357 % % &, DRO0L., DROO7 & M 341E 5 %4 1.82%. 1.89%, &
LR ¥MES A+TBP, +5BP. KamflE 7 d@, 10 FAEME LA E . B ma ks B AHES A A
2.27%. 2.35%, 3 EJFHMEH A +1BP. +1BP. Rl kA EA R &, 1 540065 8 kA4RT R kA% 2] 2l
#AF(AAA) FIRHIEA 2.07%, K EAME +1BP. RHAE7 &, 1M, 3M. 6M B4R E 405 I 5 7
NS H AR 1.74%. 1.57%. 1.48%, ik LJ¥ a5 %] +2BP. +8BP. #-F. 4 A, 1581, 5F# LPR
RN AV R IR L H-F T 3.45%. 3.95%.

BOk R RE L RAG LT BN AWM ABEZR



LY o =
INT \ E
DONGXING SECURITIES

Z

ARAT SR IF

FAEF TR S

HACEF o A4z, 35 EBA TR AR

P/

E6: ik 5 ARITAATIHRESHEHEE (BAL: Z) E7: %EiHF)% DR0O01., DROO7 FEF(BHI: %)
e DROO 1 e DROO7
S EHR TEETAEIH  w—MLFEIS 250
/|| FEHA @?x 200
10,000 :
1.50
0 —
1.00
-10,000 0.50
N A\ ™ N >
o » W W N 0.00
S S SO 335885888905 388
o) ™ ™ m M M M M ;M M M m o n < S
N N N N N N N N N N N N N
R 8 R I Q&L KIKR KL R K
FHFR: FIND, #F SIEKTEFF HHA R FIND, 7 SIER TP
E8: 10 FHIER. EFFGENIKEEEES (B %) BO: 1 4EHIRIAL SRIT LA S BB 3 (AAA) FE B8 (B4 : %)

— P RE RS I10F

— R R T 7 B B HR 2 F (AAA) 1SR

3.20 R EREFREIHR R R 106E —— PHAE BRI (MLF)AREFIR 1
4.00
3.00
2.80 3.00
2:60 2.00
2.40
220 1.00
8 38858834388 g & & 4 888 46838 &
o o o o o o o o o o o o o N N N N N N N N N [eV] (V] N
N N N N N N N N N N N N N
FAHFR: FIND, #F HuEKFE I FHFEN : FIND, 7 aE KT
El10: EREREEMLFIRESRERMA: %) E11: SIHIHRMFIE (LPR) (BBLL: %)
E B R E NI (BAEX-1)FIZE 3 8 — T IHIR N FIK(LPR):1EE
300 EI R AR BRI (BAEX-1)FIZ:6 7 5.00 —— TR TSR FIR(LPR)SEF
200 450 —\_\x\—
e 2 ﬂ
0.00 350
MOMNMMSEANAN~ENOANOLLOSTOOMONNMOON M~
ARYNRAULNQAUCRANQAUCUQUO QO HD < 3.00
O OONSNNSN0ODDDOOTHAANNHANANOOM < AT SO AN O A NSO dA S>> O <
CRRRRRIRRLYTIIITIRIIIR SILYLILIRYIPTLYIAGFIYI TR
NMMOMMMMMMmMmMmMOmOmMOMMOST ST < O O 0O O A d 4 4 N N AN N MMM M T
aagaaaaaa il Il Il I N o8 [SN SN N NI N I N I o N NN BN o N AN o N NN o N NN o N NN o N I N AN N ARN QN NN N ANN QN BN q N}
eleololololololololololololololololololololololole) O O O O O O O O OO OO O o o o o o
ANANANANANANANNNANANANANANANNNNNANANNNANNNN [S VAN oI o VAN oV NN o N AN o N AN o VI o VRN o N BN o N N o VNN oV I o N AN o N AR oV AN o N ANN oN I o\
AR FIND, F XuERGFE P TR FIND, F XK GFEIf

BOE S B AR L R AL 5T B R

AWM ABEZR



(YA 4= - -3
P8 | FIGEHTARE RIS
BATLSRIF: RBA SRT AL, 515 BA TR HEEA onGn secunrrs

3. Tz
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IH4AT  -3.55% -3.73% 0.79% 0.79% 2.51% 12.36% 2.92% 2.22%
HAABAT 1.27% -1.79% 3.11% 2. 44% 13A 18% 12.63% 12.42% 10,52%
RAHAT  -0.54% 0.03% 4.97% 3.91% 15.33% 14.48% 15.80% 15.04%
W+ E R AT 7.05% 6.41% 1.56% 2.38% 13.44% 13.78% 13.68% 13.39%
AW AR AT 1.66% 0.31% -0.03% -0.34 1.88% 0. 68% 1.44% 0.76 9.60% 8.90% 6.64% -2.26 9.52% 7.58% 2.13% -5.44
W ik AR AT 1.24%  2.25% 2.45% 1.23% 12.59% 13.44% 10.01% 9.76%
BEABAT  -1.72% —1.64% 6.52% 6.22% 7.80% 7.67% 12.83% 8.56%
PRI -2.62% -2.60% 9.19% 7.91% 7.25% 6.84% 8.61% 6.01%
RAERIT  -2.11% -1.16% -0. 60% 1.57% 6.35% 6.16% 4.53% 7.45%
K ARAT -5.59% -5.19% 4.22% 9.42 -9.53% -15.61% -3.10% 12.51  10.15% 9.52% 7.82% -1.70 11. 65% 8.94% 4.80% -4.15
X KARAT  -4.30% -3.92% 3.00% -8.96% 5.52% 6.10% 2. 66% 4.53%
FERARAT -7.69% —8.45% —14.03% -5.58 8.12% 2.06% 2.26% 0.20 3.86% 2.40% 1.45% -0.95 6.69% 3.16% -0.10% -3.26
Ao B 4RAT 4.13% 4.29% 10.54% 10.50% 4.18% 9.23% 12.70% 12.54%
JWARST  -3.21% 0. 66% 4.50% 3.49% 13.88% 12.33% 10.55% 8.02%
R ARAT 1.43% 1.24% 2.83% 1.59 2.09% 0.51% 5.14% 4.63 17.53% 16.62% 15.27% -1.35 10.01% 10.72% 3.09% -7.63
T AT 5.45% 6.40% 12.55% 10. 66% 19.22% 20.08% 26.92% 21.23%
s AT -5.76% -4.80% -0.92% 3.88 1.03% 1.19% 1.77% 0.58 5.92% 5.94% 5.77% -0.17 4.74% 4.54% 2.39% -2.14
L ARAT 9.16% 5.28% 11.73% 6.45 25.21% 13.25% 10.02% -3.23 13.06% 12.29% 13.18% 0.88 16.37% 15.45% 14.51% -0.94
AL 4R AT 5.26% 6.33% 3.50% -2.83 26.06% 23.15% 21.11% -2.05 16.06% 15.06% 16.19% 1.13 16.51% 12.84% 11.24% -1.60
T4 -5.18% -3.50% -2.51% 0.98 -2.93% -8.92% -3.65% 5.27 15.48% 13.45% 11.67% -1.78 4.74% 4.20% 1.25% -2.95
K7 8.44% 8.46% 7.89% -0.58 9.21% 9.57% 5.75% -3.81 15.32% 14.81% 14.48% -0.33 14.08% 13.82% 11.86% -1.96
F & BT 8.24% 8.03% 5.53% -2.49 16.22% 18.02% 15.98% -2.03 15.23% 16.44% 15.62% -0.82 21.17%  14.18% 7.04% -7.14
AR ARRAT 9.55% 7.22% 6.27% -0.94 20.81% 16.22% 12.83% -3.39 26.20% 28.89% 27.36% -1.53 19.84% 19.21% 16.78% -2.43
ERHAT  -3.84% —1.89% 5.17% 7.06 0. 68% 1.27% 4. 04% 2.76  12.90% 11.20% 10.91% -0.29 7.02% 8.42% 9.20% 0.78
2 ARAT 9.78% 7.59% -—1.33% -8.92 9.98% 7.55% 0.89% =6.67 8.40% 8.15% 7.93% -0.22 5.22% 4.42% 2.93% -1.49
A ARAT  -10.62% -9.50% -19.18% -23.62% 8.03% 8.73% 6.89% 7.23%
F & RAT 1.83% 7.11% 15.17% 15.11% 10.03% 11.61% 14.79% 13.63%
T ARAT 1.81% 0.88% 2.11% 1.23 21.36% 17.41% 12.29% -5.12 18.31% 17.38% 20.29% 2.9 18.48% 15.10% 16.38% 1.29
FRAAT 12.55% 12.05% 21.10% 19.60% 16.90% 15.41% 17.38% 16.09%

B ARAT 0.89% 1.28% 5.02% 3.74 16.14% 9.96% 9.41% -0.55 11.55% 11.61% 12.11% 0.50 14.27% 12.82% 11.51% -1.30
LI ARAT 0.44% 2.25% 2.56% 0.31 15.15% 16.83% 12.72% -4.11  12.41% 12.50% 12.19% -0.31 10. 10% 9.65% 10.25% 0.59
FREAT 2.61% 3.84% 13.30% 9.46 8.84% 10.82% 10.14% -0. 68 5.96% 6.69% 6.50% -0.19 8.80% 6. 71% 1.74% -4.97
MARMWAT  -2.91% -3.57% —2.88% 0. 69 7.72% 6.10% -10.81% -16.91 8.01% 6.97% 4.75% -2.22 10.22% 8. 64% 5.87% -2.76
0 FARAT 7.09% 7.90% 15.32% 7.42 16.88% 13.04% 14.69% 1.65 15.06% 10.22% 12.47% 2.25 18.12% 16.80% 12.34% -4.46
FREAT 4.49% 3.07% 3.69% 0. 62 15.82% 10. 64% 1.48% -9.16 8.05% 6.36% 6.48% 0.12 9.75% 7.94% 6.20% -1.74
K ERAT 0.43% -1.93% 9.84% 11.78 5.80% 1.16% 5.40% 4.24  11.04% 10.67% 9.20% -1.47 12.10% 12.09% 7.14% -4.95
T RARAT 0.52% 0.21% 10.56% 10.35 15.81% 16.04% 15. 83% —0.21 _13.65% 12. 29% 15. 38% 3.09 15.88% 12.73% 8.73% —-4. 00
A wEE | O FAR®XE | A@GKE REBAE

mmmmmmmmm
I RAT 1.92% 1.61% =31 1.38% 1.36% 1.95% 1.85% 209.47% 213.97%
HARRAT 2.02% 1.70% -32 1.38% 1.37% 2.52% 2.44% 241.53% 239.85%
R A AT 1.90% 1.60% -30 1.37% 1.33% 1.46% 1.42% 302. 60% 303.87%
W E R AT 1.76% 1.59% -17 1.32% 1.27% 1.35% 1.46% 188.73% 191. 66%
AW ARAT 1.48% 1.28% -20 1.35% 1.33% 1.32% -1 1.44% 1.51% 1.53% 2 180.68% 195.21% 197.05% 1.84
W ik AR AT 2.20% 2.01% -19 0. 84% 0.83% 0.56% 0.68% 385.51% 347.57%
18 AT 2.40% 2.15% -25 0.96% 0.95% 1.21%  1.10% 450.79% 437.70%
WS ARAT 1.97% 1.78% -19 1.27% 1.18% 1.63% 1.57% 201.19% 207.59%
KA RAT 1.60% 1.46% -14 1.68% 1.48% 2.89% 2.70% 142.49% 149.69%
>l HRAT 2.10% 1.93% -17 1.09% 1.07% 1.07% 0 1.49% 1.55% 1.70% 156 236.44% 245.21% 245.51% 0.30
K RARAT 2.01% 1.74% =27 1.25% 1.25% 1.84% 1.84% 187.93% 181.27%
R RAT 2.75% 2.38% -37 1.05% 1.06% 1.07% 1 1.82% 1.75% 1.77% 2 290.28% 277.63% 261.66% -15.97
Ao B 4RAT 2.21% 2.01% -20 1.47% 1.44% 2.40% 2.05% 182.19% 182.60%
LT ARAT 1.76% 1.54% -22 1.43% 1.32% 1.61% 1.78% 210.04% 216.78%
R ARAT 2.19% 2.04% -15 0.90% 0.90% 0.83% -7 0.84% 1.17% 1.04% -13  397.20% 360.58% 356.95% -3.63
TR ARAT 2.02% 1.88% -14 0.75% 0.76% 0.58% 0.65% 504.90% 461.04%
L ARAT 1.54% 1.34% -20 1.25% 1.21% 1.21% 0 1.64% 2.07% 2.19% 12 291.61% 272.66% 272.13% -0.53
L ARAT 2.32% 1.98% -34 0.94% 0.91% 0.91% 0 1.31% 1.34% 1.37% 3 362.07% 378.13% 371.22% -6.91
AL 4R AT 1.69% 1.50% -19 0.77% 0.76% 0.76% 0 0.39% 0.40% 0.52% 12 565.10% 561.42% 551.23% -10.19
5 A AR AT 2.27%  2.11% -16 1.45% 1.59% 1.63% 4 2.85% 2.86% 3.82% 96  260.86% 244.50% 247.28% 2.78
K4 AT 2.41% 2.31% -10 1.16% 1.15% 1.15% 0 1.48% 1.82% 1.99% 17 311.09% 314.21% 313.26% -0.95
F& BT 1.96% 1.74% -22 1.29% 1.26% 1.25% -1 1.71% 1.38% 1.32% -6 281.06% 303.58% 304.80% 1.22
AR AR RAT 2.04% 1.81% -23 0.78% 0. 68% 0. 66% -2 0.46% 0.41% 0.41% 0 501.57% 504.29% 503.81% -0.48
FRRAT 1.74% 1.52% -22 1.38% 1.34% 1.33% -1 3.20% 3.36% 211.19% 234.18% 233.20% -0.98
2 ARAT 1.58% 1.46% -12 1.71% 1.73% 1.83% 10 5.64% 6.83% 6.09% =74 194.99% 197.51% 183.18% -14.33
M 4RAT 2.27% 2.08% -19 1.88% 1.87% 2.01% 2.05% 165.73% 174.87%
F & RAT 1.76% 1.83% 7 1.21% 1.18% 0.82% 0.54% 219.77% 225.96%
T ARAT 1.87% 1.68% -19 0.88% 0. 84% 0. 84% 0 0.75% 0.81% 0.77% -4 530.81% 522.77% 491.66% =-31.11
FRAAT 3.02% 2.86% -16 0.81% 0.75% 0.84% 1.17% 536.77% 537.88%

B ARAT 1.81% 1.64% -17 0.81% 0.79% 0.79% 0 0.31% 0.42% 0.51% 9 552.74% 522.57% 515.35% -7.22
LI ARAT 2.18% 2.06% -12 0.98% 0.98% 0.97% -1 0.92% 1.06% 0.95% -1 469.62% 409.46% 425.25% 15.79
FREAT 2.00% 1.76% -24 2.19% 1.81% 1.80% -1 5.62% 5.79% 4.68% -111  207.63% 237.96% 233.17% -4.79
R EAT 1.97% 1.73% -24 1.22% 1.19% 1.19% 0 1.29% 1.14% 357.74% 366.70% 367.54% 0.84
0 FA4RAT 2.21%  1.73% -48 1.08% 0.97% 0.97% 0 1.45% 1.30% 1.37% 7 280.50% 304.12% 304.84% 0.72
FREAT 1.83% 1.67% -16 0.94% 0.97% 0.99% 2 0.74% 1.23% 1.27% 4 445.32% 404.98% 381.84% -23.14
K ERAT 1.80% 1.59% -21 1.20% 1.16% 1.16% 0 0.76% 0.96% 1.19% 23 246.66% 247.25% 252.73% 5.48
T RARAT 2.04% 1.74% -30 0.95% 0.91% 0.91% 0 1.48% 1.21% 1.06% -15  442.83% 452.85% 453.71% 0.86
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