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IHRIT
HARAT
R 44T
B RAT
B AAT
Wi 4R AT
BERAT
b AZ 44T
R RAT
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S AR AT
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L FARAT
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HoM 44T
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Kiv AT
AT
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Z AT
TREAT
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R RAT
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T RAPAT
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HREAT
HBRAT
HERIT
PREAT
R A AT
LR AT
B & 47
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WH AT
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2022
-2.1%
-1.0%
0. 0%
1.2%
-0. 2%
5.1%
3. 7%
3.3%
-1. 4%

0. 9%
—0. 8%
-2.1%
6. 2%
12.1%
0. 0%
9. 0%
9. 7%
10. 5%
4. 3%
12. 2%
-5.5%
13. 1%
9. 6%
4. 5%
2. 0%
-8.9%
8. 7%
10. 9%
8. 8%
-4.9%
=7.2%
12.3%
3. 1%
15. 0%
5.2%
4. 6%
-3. 4%
0. 0%
6. 4%
6. 1%
—6. 0%
0. 5%
—0. 1%
0. 4%
5. 4%
1. 6%

1023
-2.7%
1.1%
2.1%
7. 6%
4.2%
3. 5%
-1.8%
4. 9%
—4. 0%
—0. 1%
—6. 8%
-1. 6%
-3.7%
—2.4%
2. 4%
=6.9%
5.5%
8. 4%
10. 3%
3. 1%
7. 5%
=7.1%
9.7%
12.9%
15. 5%
-3.1%
17. 2%
5. 8%
5. 0%
8.7%
11.9%
1. 4%
4.1%
3. 5%
13. 4%
1.5%
=0.7%
7.3%
1. 6%
8.2%
7. 4%
-3.3%
0.7%
1. 8%
=3. 0%
3. 8%
3.5%

1H23
=3.1%
-0. 5%
0. 8%
5.9%
4.1%
2.0%
-0. 5%
-2. 0%
=7.7%
-3.9%
-4.1%
-2.5%
-2.8%
=3.7%
4. 6%
-1.5%
3. 3%
9. 3%
10. 6%
=3.1%
6. 1%
-5. 6%
11.2%
12.1%
2. 0%
-8. 5%
5.3%
5. 5%
3. 5%
10. 9%
9. 0%
3.0%
1.1%
2. 8%
12.3%
0. 3%
1.3%
4.9%
0. 4%
8.2%
7. 8%
-3.1%
0. 0%
0. 7%
-2.9%
3. 8%
3.2%

Bl
3023
4. 2%
-1.1%
—0. 6%
4.9%
0. 9%
1.2%
-1.9%
-2. 6%
=7.8%
—2. 4%
—5. 5%
—4. 3%
-3. 8%
=7.7%
4. 0%
—-3.2%
1. 4%
5. 4%
9. 1%
=5.2%
5.2%
-5. 8%
9. 5%
8. 4%
1. 8%

-10. 6%

3.7%
2. 0%
-3. 5%
8. 3%
9. 8%
=3.9%
0. 4%
0. 9%
12.5%
0. 5%
-3.8%
2. 6%
0. 4%
7.2%
4. 4%
-3. 0%
-1.2%
—0. 4%
-4.0%
2.0%
1.8%

PPOP
2023 1024 2022 1023  1H23 3023 2023 1024 HKWEH
-4.0%  -3.8% -3.2%  -5.5% -5.2% —-6.5% -5.7% -5.3%  i1.3%
7% -3.0% 5% 0.6%  -1.2%  -2.4% -2.2% -3.7%  41.2%
-0.1%  -1.9% 2% 1% -1.2%  -3.1%  -1.9%  -3.2%  H1.8%
3.7%  -3.8% 1.8%  87% 57%  40%  3.8%  -49% g7y
-0.6%  -0.4% 4% 3.3% 42%  -0.4% -1.7%  0.2% 9%
2.3%  1.4% 1% -5.7%  -7.2%  -8.8% -7.1% —-6.1%  D.9%
-1.8%  -4.9% 3.8%  -3.9% -2.4% -2.8% -2.1% -6.1% F4.0%
2.6%  4T% 1.6%  -8.8% -5.0% -5.2% -53% 5.6  Jo%
-8.5%  -5.8% -3.8%  -5.3% -10.4% -10.0% -11.0% -6.7% B 4%
-1.3% =6, 6% 2.4%  -6.1% -43% -2.3% -9.4% B7.0%
-5.3%  4.4% 4.6  -T.3%  —6.5% -7.7%  -6.0% 7.3% 8
—4.0% | -9.7% % -1.0%  -3.8%  -6.7% -44% -11.1% Be 7%
2% -6.9% -3.8% -3.5% -3.1% -45% -46% -10.1% B5 6%
-8.4% | =14 0% 7.4%  -2.0% -3.5% -7.8% -9.1%  -15.0% %5 g%
4.1% | 16.3% 9.2%  -4.8% -0.8%  0.4%  0.3% | 18.1% | g%
0.7%  7.9% “1.8% | 13.3% -6.2%  -9.2% -3.1%  9.7% M7
1.2  2.7% 7.9%  3.1%  -0.9%  0.5%  0.2%  49% B 6%
6.4%  5.8% 8.8%  64% T7.7% 1.2%  3.2%  8.8% B 6y
5.3%  11.6% 7.3%  10.5%  9.8%  9.2%  6.0%  9.1%  B.2%
-3.5%  -2.5% 5.3%  3.6%  -A.T%  -5.T%  -3.5% -4.5%  i1.0%
6.3%  3.5% 8.4%  3.7%  41%  2.7%  6.5%  45% 2.0
-4.8%  -0.9% -7.3%  -10.5% -10.2% -9.8% -7.5% -3.7%  B.7%
7.2%  6.3% 10.6%  9.0%  9.4%  7.8%  6.2%  6.1%  +0.1%
8.5%  7.8% 9.7%  16.6% 13.8% 10.0%  9.1% _ 7.1%  i2.0%
7.1%  [A9I2% 2.9% | A7.6%  4.0%  45%  7.2% [Noalen sy
96w 2.4% 1.9%  -7.1%  -12.9% -14.7% -14.4% 3.6%  {BNO%
9.7%  4.4% S2.6% | 18.5% | 3.8%  3.0%  12.3%  4.7% H7.6%
1.0%  1.2% 6.1%  2.8%  2.9%  -1.2% -3.8% -1.8%  D.0%
—49% 3.7% 10.9%  -0.1%  -1.7% -10.2% -13.0%  6.0%  JoWO%
8.0%  5.5% 8.4%  10.6% 11.6%  9.1%  7.8%  45% 433y
7.6%  -1.3% -9.2%  16.0% 10.8% 15.3% 10.7%  1.3% B9.5%
-1.9%  5.5% “12.1% -2.2%  1.3%  -7.4% -5.3%  10.7%  JGWO%
2.2%  2.4% 18.1% 5.1% | 12.9%  8.4%  11.2%  3.0% B8 2%
1.3%  5.2% 0.1%  1.8%  2.4%  -3.8% -0.7%  4.5% B 1%
12,0 11.9% 2009%" 9.8%  8.4% 12.0% 15.1% |20.7% B.c%
0.2% | 10.4% 4.0% 2.3  -2.M% -1.5% -1.6%  10.3% oy
-6.0%  7.6% 5.2% | <12.9%  -6.9% —10.7% -14.1% 9.2% W3y
3.8% | 13.3% —48%  61%  49%  3.0%  2.1% | 16.4% 3y
2.0%  9.7% -4.2%  0.1%  0.3%  2.7%  -1.5%  11.8%  J@N3%
7.9% | 15.4% 9.7%  1.7%  7.9%  5.0%  8.0% |22.1% W%
3.0%  3.9% 5.2%  7.3%  11.8% 82%  3.1%  59% B 8%
3.6%  -3.1% S12.0% -11.0% -8.4% -5.8% -6.5%  5.4% 9%
2% -1.9% S.3%  -1.2%  -2.0% -3.4%  -2.9%  -3.06  +0.1%
-0.6%  -2.5% 5% 0.1%  -1.2%  -2.8%  -2.3% -4.1%  41.8%
-3.9%  -3.4% 1.9% -4 6% -49% -57% -53% -3.9% h.44
2.5%  5.7% 3.4%  1.3%  1.1%  -0.6% 0.8%  59% B o
1.2% 4% -0.7%  -0.4%  2.1%  1.5%  0.2%  9.1% ey

FARIR: AN SMAR, W RIERT A

1.2 AF)EEL: 1Q24 Fl1b-0.6%; L4 SHEIrenRA T DMRITE S ; MRS
HEdE & I3

2023 £ RARASA)AR IR FNL: B+, %, AT A EBSRT Rib
2, HEHIK (ZZRZ P AP ENFARLTI S ) R TTak, 1T
ARG ST EMOEER, RBREAE, KAT. BT, WATRREAT
SRR EE+2. 1%, =3.0 %, 7. 9%F= 10%, ABEEA, 2023 5 KATH ERA)
B, T JRAAT M BRI K, MR AT AL ik B 0T HAeAmsk.

1024 AF\HER IR M B0, 6% BA—ZFF, KETHEBK
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TAKARIRFS . AT LB AR, PO HATRTRIG IR, ATk 4r g
R ATRIRIG . MREE, KAT BT RAAT AR AT A F 2%,
0%, 7. 1% 1.2%. Hd KAT (BRRATH) ik 7138, 2 RREFHAT
BRRFT; RIATAIEG R D (R E, 2R 4Q23 R ARIIG R HA .
ShAo KKK ERE, WBATHRATRDE TR, AREHFET;, RA
AT AT A3, I NMEN, TERARK. PRARXREATAEE
¥ h T RERHAERE, AP RREEGTEFR LN EZAKR
FRRI A BN, B 1024 12 A IRAEIR A 48 1023 38 4m 12. 03 127,
FE XA — RO B R R4 B A A T 8] —F A AE 713 10, 8%;
PRI & d T — R RSN T M 6915 R BN, ERF
T, 1024 13 BABAR & F) b+72. 2%, F-2% 1Q24 A1 R pb+1. 2% (4Q23
HAVER H+10%), LEFBFHHEROAMK: A 10%+. 052K
A AN, Tk FH FE FR mED R M LW FR.
AL ER. SEMeREE (10%) ERGEEE. #E. FR. R

IHL R,

A& 2: LT RITIEAFF)IE R I %
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I ARAT
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R Ak AR AT
o E 4R AT
A8 AT
R AR AT
B 4RAT
AT ARAT
R ARAT
R A& /AT
S5k 4R AT
XK ARAT
£ERAT
P AT
WA ARAT
bR AT
AT
TR ARAT
L HRAT
5 [ 4R AT
Ho I 4RAT
L HARAT
RARARAT
KV 4R AT
F 8 AT
FR 4AT
8 S48 AT
T 4R AT
B/ 54T
F& AT
Z N 4RAT
TR ARAT
VLR ARAT
T 5RAT
AT
T RAAT
KR BAT
FREAT
B AARAT
I F AT
FRBEAT
AREAT
AT
B A 4T
B4y A7
B AT
RE AT

|

2022
3. 7%
7.3%
7.5%
4. 6%
5.2%
11. 9%
15.1%
11. 6%
-3. 5%
2.6%
10. 5%
3.2%
6. 4%
25. 3%
7.7%
11. 4%
16. 0%
18. 1%
28.9%
1. 0%
26.1%
1.1%
28. 2%
8. 0%
5. 5%
—24.9%
-13. 6%
26.1%
15. 5%
18. 1%
10. 7%
4. 4%
26. 8%
26. 6%
25. 4%
29.5%
29. 0%
—24. 4%
5. 6%
20. 2%
13. 2%
7.5%
7. 6%
6. 0%
9.8%
13. 9%
11.1%

TR B R
Ja A % #1399
1023 1H23 3023 2023 1024 KT
0. 0% 1.2% 0. 8% 0. 8% -2.8% 0. 4%
0. 3% 3. 4% 3.1% 2. 4% -2. 2% +0. 3%
1. 8% 3.3% 5. 0% 3.9% -1. 6% . 6%
0. 5% 0. 8% 1. 6% 2. 4% -2.9% L5 3%
5. 6% 4. 5% 1.9% 0. 7% 1. 4% 0. 8%
5. 2% 5. 2% 2. 4% 1. 2% -1.3% 2. 6%
7.8% 9.1% 6. 5% 6. 2% -2. 0% i8. 2%
10. 3% 10. 9% 9. 2% 7.9% 0. 2% L7, 7%
-18. 3% =23.3% DEsorEmEEE  10.0% 83%
3. 7% -3. 5% -0. 6% 1. 6% -5. 6% 7. 2%
-8.9% -4. 9% -9. 5% -15. 6% -3.1% . 5%
5. 3% 3.3% 3.0% -9. 0% 0. 4% o 31
4.1% 5. 1% 5. 1% 5. 3% 0. 6% £4. 7%
13. 6% 14.9% 8. 1% 2.1% 2. 3% 0. 2%
9.9% 11. 0% 10. 5% 10. 5% 5. 1% L5, 4%
1.9% 4.9% 4. 5% 3. 5% 5. 0% . 5%
8. 2% 5. 3% 2. 1% 0. 5% 5. 1% 4. 6%
15. 3% 14. 9% 12. 6% 10. 7% 6. 3% b4, 4%
24. 8% 27. 2% 25. 2% 13. 3% 10. 0% i3, 2%
1.1% -2.3% -2.9% 0. 0% -3. 6% 13. 6%
28. 1% 26. 3% 26. 1% 23. 2% 21. 1% £2.1%
3. 2% 1.3% 1. 0% 1. 2% 1.8% 0. 6%
17. 5% 25. 1% 20. 8% 16. 2% 12. 8% i3 4%
8. 7% 10. 6% 9. 2% 9. 6% 5. 8% £3. 8%
15. 8% 15. 8% 15. 2% 15. 1% 18. 8% 8. 7%
1.9% -19.1% -19. 2% -23. 6% -18. 6% 5. 0%
8. 2% 8. 6% 7.1% 1. 6% 3. 8% 2. 2%
20. 8% 21. 0% 21. 4% 17. 4% 12. 3% i5. 2%
15. 0% 15. 9% 14. 6% 6. 3% 4. 3% £2. 0%
12.3% 15. 5% 16. 2% 18. 0% 16. 1% £2.0%
10. 4% 15. 4% 10. 0% 7.5% 0. 9% b6, 6%
2. 7% 4. 3% 0. 7% 1.3% 4. 0% 2. 8%
12. 7% 14. 1% 15. 2% 16. 8% 12. 9% £3.9%
23. 2% 20. 7% 16. 1% 9.9% 9. 5% 0. 4%
20. 6% 20. 7% 21. 1% 19. 6% 19. 7% 0. 1%
16. 2% 15. 2% 15. 8% 16. 0% 15. 6% 0. 4%
17. 6% 13. 6% 10. 3% 6. 2% 7. 1% 0. 8%
5. 6% 8. 2% 8. 8% 10. 8% 10. 1% +o0. 8%
5. 5% 5. 7% 5. 8% 1. 2% 5. 2% % 0%
16. 1% 16. 8% 16. 8% 13. 0% 14. 7% 7. 7%
12. 4% 18. 5% 15. 8% 10. 6% 1.5% o 2y
9. 2% 9. 5% 7. 7% 6. 1% -10. 8% 216 9%
2. 4% 3. 4% 2. 6% 1.5% -0. 6% 2. 1%
1. 2% 2. 6% 2. 5% 2. 1% -2. 0% L4, 1%
1. 5% 2. 0% -0. 5% -3. 0% 0. 0% 8. 0%
12. 0% 11. 8% 10. 7% 7.9% 7. 1% +0. 8%
11. 9% 13. 9% 12. 4% 10. 0% 1.2% i8. 8%

FARR: AN SR, P ARIER AT

-
—

N3EYFiR: B F) &R b-3%; 43IEERIL+1.1%

B RS KEL: A E LR A BBNANETERT. &£, 4F
BRFEER. 1. FFHEMANTR: T 58k A FRlsr, 48 2R byt
T, f2Mtg N EIE . B ATHARIE 2R 55 T sk, R A
RA. 20 FEEMN: FERFEFNWY, Ll HaN. REekF
BloEFERES, RETFERERE—TT K. RFFARRMK
HERIELET 2023 FHTAAY, —FEAFHARFELERGHE, KA
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ZHOMGTAI SECURITIES

ATRRERE

X4 4E &N B F) BB,

21 —FE A BB FIILFBFIRLE S o4

1. Fledfg: SH)E&RIK-3%. LFETFTH 0.6pcts; &£2FTBHE,
ALY TRk B A PTiksk.

A7k 1 F B4 EBAR H-3%, HL P4 &K Rl reigik 9. 4% (VS 2023
Bl Hb+11. 5%, 48 £F) te T 22bp (VS 2023 BlH—-25bp); XKAT. B4y
7 BT AR BATH R LN B -1, 9%, —6. 6%, —0. T%Fa—4. 5%,
BT A EMNERER K, 220 TFTHABERE TRk, B4
EEERSTHMUME., —FEITZAAREL), BT EZHAIHEHE
HKAT, MR ERTE RABAR AL & 4B AT R R 58, R AT
B F AT L EAR R E ARG SRR, IR 8.

A7k B A) BB F IR 4 2023 A FR T 0. 2pcts, P4 & 2Rk
W@ PR/ NREICE 3bp; A2 T FAARE R MR 2.1 AR, BRA, B
HAT AT /YR FAT/ R AT A A G B o381k o 148 2023 FAL+0. 7, -
2.0, -1.44-1.8 AN, KATERR & ZFIIlte il R4 PDIKE (fifh
5% & B RS AR - F B BAA P g ), NRAT I R SN 33 FRA 58 .

BAEHRAN G (5%+) AR 2. T, RE. FH. T, BE,
Sk, PR3t ARATIN, AT MR TAAT. P TR FHEMNE,
2 327 B LR R EIRS, Stk 3 B2 B £ ARSI E B 1023 1k
T K.

A& 3: LT RITRARFF)ENN ] oA K I AE—1
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ZHONGTAI SECURITIES TR ERSE
L ST SN £ EXS Faop ki

2022 1023 1H23 3023 2023 1024  RAHERIFWESD 2022 1623 1H23 3023 2023 1G24 ARERTLES
IRARAT 0.2%  —4.8% -3.9% -4.7% -5.3% -4.2% -0.8% 13.2%  13.6%  13.4%  13.3%  13.3%  13.2% -0. 1%
AT 6.3%  —41%  -1.7%  -3.1%  -41%  -2.2% 15.1%  16.2%  14.1%  10.4%  10.8%  7.7% -3, 7RI
Rkt 21%  -3.5% -3.3% -3.2% -3.1%  —0.7% 16.9%  19.5%  17.6%  14.7%  17.6%  14.3% -2 oy .
o B A4 8.0%  7.0%  A8%  3.2%  1.6% -3.9% 8.8%  11.8%  11.8%  12.0%  12.6%  10.9% 0.2%
ZABARAT 51%  —4.4% -3.1%  -3.0%  -3.4%  2.2% 11.3%  10.4%  9.3%  9.1%  8.4% | 4.4% -0.2% i
i AT 6% 1.0%  2.3%  3.1%  3.0%  3.1% 11.9%  10.7%  12.5%  12.9%  11.7%  11.0% 0. 4% |
B RIT 706 1.7%  1.2%  0.1%  -1.6%  -6.2% 10.4%  11.8%  10.8%  9.9% 8.8  9.7% -0.9% =
P A5 ARAT 1.9%  -0.9%  -0.9% -1.9% -47%  -4.5% 6.1%  6.9%  6.2% | 3.3%  58% | 2.8% -3.0%
RS 1.7% | 12,06 —12.0%  ~10.9% —11.4% —6.4% 7.5% 504  4.6%  AT%  3.2% ~1.5%
RA/44r [ 146% ~7.9% -6.4% -5.2% -4.7%  —4.4% 42%  6.2%  A3%  54%  58% 4. 75—
AT -0.3%  -6.2%  -0.8%  1.1%  0.8%  5.1% 7.7%  11.5%  9.9%  9.3%  9.6% | 4.5% 5. 1%
KRS 1.3%  -1.8%  -3.4% -4.3% -5.4%  —11.7% 6.7% 6.8  82%  9.5%  7.7% | 8.6% RT
LEHST -6.T%  -6.3%  -9.0% -9.2% -52% 9.3% 5.5% 4.8  5.6%  6.3%  85% _ 8.1% -0.4% %
FRARAT 81%  0.5% -2.2% -6.2% -9.3% 8.4%  6.9%  7.1%  6.6%  A4.8% —4. 0%
HRT AT 122% | 2.2%  3.2%  1.4%  1.0%  0.6% 14.3%  10.7%  14.8%  16.1%  19.9%  14.5% 5. 4%

RS 0.1%  -3.4% -3.9% -3.8% -2.2%  1.9% 10.4%  11.4%  13.0%  15.2%  11.0%  10.9% -0.1% |

-0.5%  4.8%  0.6% -2.8% -5.6% -9.0% 18.0%  14.6%  16.1%  15.5%  11.2%  11.5% 0.3% 1

14.8%  8.0% | 16.6% 10.9%  9.0%  12.2% 18.7%  15.0%  16.4%  17.6%  14.8%  13.6% %

14.9%  10.3%  6.4%  7.1%  0.7%  —0.8% 13.8%  15.2%  14.4%  13.6%  13.9%  15.2% 2%

6.5%  7.2% -2.7% -3.7% -1.9% [1=16.0% 6.2% 6.8  6.9%  58%  7.0%  9.3% 2.4%
o AT 8.7%  13.6%  85%  3.8%  2.5%  -1.9% 16.0%  16.4%  13.4%  14.3%  13.8%  12.9% -0.9% &
ST -6.0%  —11.7% —10.4% ~7.3%  ~7.5% —12.0% 8.8%  7.0%  6.9%  6.4%  7.2%  6.6% -0.6% %
AARARAT 14.5%  11.6%  12.5%  9.6%  6.9%  8.1% 19.7%  17.8%  15.2%  17.4%  19.0%  19.8% o.8% @
R i AT 11.5%  15.9%  16.8%  14.6%  11.5%  3.9% 13.6%  15.5%  16.2%  15.8%  12.7%  11.2% ~1.5% %
# 8 AT 8.4% | 14.7%  13.4%  12.4%  12.0%  7.6% 44%  57%  9.1%  15.2%  13.0% -2.2% R
FOM AT 2.6%  —4.4% -5.1% -4.6% -4.2%  -3.0% 2.9%  5.2%  5.6%  43%  62%  4.4% -7y R
BT 8% 1.7%  -1.6%  -2.1%  -3.6%  —10.9% 16.9%  21.8%  19.5%  17.1%  6.5%  5.8% -0.7% %
I 4T 10.7%  A1.1%  7.3%  4.0%  1.7%  -0.8% 15.6%  11.9%  15.3%  15.2%  15.4%  17.0% 6% B
B/ 8% 0.8%  -1.6%  —4.1%  -9.6%  —12.6% 12.6% | 6.6% 4.5%  55%  7.0% 1.5 B
F & 4T 14.5%  12.7% 11.6%  8.2%  3.5%  0.5% 171%  17.0%  17.0%  16.3%  19.9%  18.5% -1.3%
AT -2.0%  4.8%  7.9%  6.4%  0.8% | A2.7% 8.9%  121%  6.7%  5.0%  4.1% -3 9% .
FRAST  -6.8%  5.2%  0.6%  -1.9%  -3.4% -3.6% 10.3%  10.0%  9.3%  10.4%  11.2%  10.2% -1o% %
AR AT 12.8% 2.4%  -2.3% -5.6% —6.6% | ~12.5% 10.6%  12.0%  10.0%  7.6%  10.1% | 5.3% -4 g% E
RAMIT  -0.4%  —4.9%  1.7%  —0.7% -0.8%  0.2% 506 9.2%  9.0% 11.1%  10.9%  8.2% -2, 7%
3 WAAT 13.7% 14.8%  12.5%  11.7%  5.6% =6l % 17.0%  18.0%  15.9%  15.9%  15.9%  15.0% 10w B
AT 3.4%  0.1%  -2.1% -4.5% -5.5%  —11.8% G 13.9%  16.3%  A7.4%  14.3%  12.6%  11.4% ~1.2% &
KR BAT 6.1%  6.1%  3.5%  0.6%  -1.3%  -8.4% Sy 14.3%  11.1%  12.7%  9.5%  10.3%  11.5% 1.3% W
HREAT -2. 6% 0.2% -1.7%  -2.6%  -6.2%  —6.9% -0.7% 4.9% 4.9% 7.3% 7.5% 5. 55
¥ A HAT 1.9%  0.3%  0.8% -1.7% -1.9%  -1.8% 0.1 8.8%  11.5%  9.1%  10.4%  10.4% | 8.0% -7.3
BERIT 6.4%  -3.1%  1.7% 2.0 -4.2%  5.6% 9 16.7% [126.7%  25.1%  21.5%  23.3%  13.7% -9
PR 7.1%  3.8%  2.4%  1.0%  -0.3%  -2.0% ~10% 10.4%  11.5%  13.7%  11.3%  8.7%  9.3% 0.6% @
FRWA -3.2%  -6.1%  -5.9%  -4.8% ~7.5%  9.2% -19% 6.9%  9.3%  9.1%  8.6%  6.6% | 4.2% 2. 4% B
bR 2.9% -1.8%  —1.4%  -2.0% -2.8%  -3.0% -0. 2% M.7%  12.7%  12.1%  11.2%  11.5%  9.4% —2.1%
B A+ 3.6%  -2.0% -1.3% -1.9% -2.5% -1.9% 0 13.3%  14.5%  13.7%  12.4%  13.1%  11.0% 2.1%
RO 0.6%  -3.3% -3.2% -3.6% -4.6%  —6.6% 2% 7.5%  8.0% 7.6  7.3%  7.4% | A4.6% —2.8%
AT 5.8%  41%  3.3%  2.3%  0.7%  —0.7% ~1.0h% 13.0%  12.6%  12.9%  13.2%  11.9%  11.8% -0.1% |
V'S 2o 2.7%  0.7% 0.0  -0.8% -2.7% -4.5% -17% 8.9%  11.1%  11.4%  10.6%  9.4%  7.2% —2.2%
FARR: N B MR, P RIEFRF AT

B AL ERIFE: AT 1 FESEEER TR 220p (vs 2023 B b

-25bp), MER@ATRNICE . K 5w A M TATRR, RAfomaies b
AT, A2 R ARA AT EATTRKE . AERSHERE, Skt
hEi, EIRAT WREATH A B b T 21/23/20/21bp (vs2023 45 F)
PRI 27/23/19/24bp ). KA FR R 30 A&, B A AT% & £ W& [FILE Sbp,
REAATIATFILE 3bp, AT WA AT AR AR 1bp.

Al &K SRR TR 200p (VS 2023 BB FH 13bp), XKAT.
BAAT R AT R AT I B2 2 55 F b FH17.25.21 4= 28bp,
2023 BBk FH 10, 16, 15 4= 28bp. —FEEXMEANKK, BT HE
EIRRFFZF T REREFELFEIFTLAANETR, FR—FEFTK
#HEE N EK S AT EE R e _E S 3bp( VS 2022 FlF 4t 13bp),
AR AR LATRREME . A2 R TIRZAA TEK.

B & 4: L7 RTEEBRAFENN B HE I K FFAE-2

EH SRR EXZ B EERE RIS
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ZHOMNGTAI SECURITIES AAeRERE
EMERAEELE R & 3
1H23 3023 2023 1024 1H23 3023 2023 1024
I ARAT 1. 67% 1. 63% 1.58% 1.44%  -0.30% -0. 31% -0. 31% -0. 27%
IR ARAT 1. 74% 1.73% 1. 69% 1.56%  —0.30% -0. 30% -0. 31% -0. 18%
KA ARAT 1.62% 1.59% 1.54% 1.43%  -0.36% -0. 33% -0. 32% -0. 24%
o B 4R AT 1.62% 1.61% 1.57% 1.42%  -0.09% -0. 12% -0. 16% -0. 24%
338 AT 1.32% 1. 32% 1.29% 1.26%  -0.19% -0. 18% -0. 18% —0. 06%
R i AR AT 2.04%  2.03%  2.00% 1.90%  -0.19% -0. 18% -0. 18% -0. 16%
B ERAT 2.20%  2.18%  2.14% 1.95%  -0.21% -0. 23% -0. 25% -0. 32%
o AZARAT 1.84% 1.82% 1.78% 1.68%  —0.13% -0. 13% -0. 19% -0. 16%
R ARAT 1.53% 1.53% 1.50% 1.41%  -0.28% -0. 26% -0. 26% -0. 13%
KA/ BAT 1.50% 1.50% 1. 49% 1.37% -0.17% -0. 16% -0. 16% -0. 13%
Lk 4R AT 1. 68% 1. 68% 1. 68% 1.62%  —0.19% -0. 16% -0. 16% —0. 05%
X K ARAT 1.81% 1. 79% 1. 75% 1.53%  -0.20% -0. 22% -0. 24% -0. 30%
B RAT 1.91% 1.90% 1.93% 1.62%  —0.23% -0. 24% -0. 19% -0. 36%
TS RAT 2.55%  2.47%  2.38%  2.00%  —0.24% -0. 34% -0. 42% -0. 63%
B AT 1.98% 1.95% 1.88% 1.68%  —0.16% -0. 21% -0. 24% -0. 29%
bR ARAT 1.56% 1.57% 1. 56% 1.49%  -0.22% -0. 24% -0. 21% -0. 13%
B R ARAT 1. 60% 1.53% 1.45% 1.40% -0.17% -0. 23% -0. 27% -0. 32%
TR ARAT 1.95% 1.90% 1.89% 1.90% | -0.01% -0. 11% -0. 14% -0. 10%
LR ARAT 2.02%  2.00% 1.90% 1.83% = —0.09% -0. 09% -0. 22% -0. 27%
& M ARAT 2.33%  2.31%  2.27% 1.85%  —0.21% -0. 24% -0. 18% -0. 49%
A B AT 1.57% 1.53% 1.51% 1.46%  —0.10% -0. 16% -0. 17% -0. 20%
bERAT 1. 40% 1.39% 1.34% 1.17% = -0.25% -0. 19% -0. 19% -0. 24%
PRARAT 1.91% 1.88% 1.82% 1.71% = -0.10% -0. 14% -0. 19% -0. 18%
KA AT 2.35%  2.34%  2.31%  2.18% 0.01% -0. 05% -0. 09% -0.17%
F B RAT 1.87% 1.87% 1.86% 1. 77% 0. 10% 0.07% 0. 05% -0. 08%
FR N ARAT 2.26%  2.28%  2.21%  2.07%  —0.24% -0. 23% -0. 22% -0.21%
% 2 RAT 1.43% 1.39% 1.36% 1.22%  -0.29% -0. 28% -0. 26% -0. 23%
M A AT 1.85% 1.81% 1. 76% 1.58%  -0.11% -0. 18% -0. 24% -0. 30%
JB I/ 84T 1.30% 1.27% 1.23% -0. 11% -0. 14% -0. 21% -0. 23%
F& BT 1.81% 1.78% 1.71% 1.53%  —0.08% -0. 13% -0. 22% -0. 28%
2 ARAT 1. 47% 1. 45% 1.42% 1.56% = —0.04% -0. 05% -0. 12% 0. 13%
T RAAT 1. 60% 1.57% 1.51% 1.33%  -0.14% -0. 19% -0. 21% -0.21%
LI ARAT 1.95% 1.89% 1. 84% 1.68%  —0.20% -0. 25% -0. 26% -0. 35%
B BAT 1. 62% 1. 60% 1.59% 1.46%  -0.16% -0. 15% -0. 16% -0. 14%
AT 2.95%  2.90%  2.81%  2.77% —0.07% -0. 14% -0. 14% -0. 26%
T RAAT 1.73% 1. 66% 1. 63% 1.50%  -0.30% -0. 32% -0. 33% -0. 39%
HE S e 2.11%  2.08%  2.04% 1.83%  -0.19% -0. 23% -0. 26% -0. 33%
HRE T 1.87% 1.87% 1.79% 1.67%  —0.10% -0. 13% -0. 21% -0. 20%
B RAT 1. 64% 1. 65% 1. 63% 1.54%  -0.15% -0. 19% -0. 20% -0. 13%
I F AT 1.82% 1.77% 1.72% 1.56%  —0.39% -0. 46% -0. 50% -0. 19%
FRBAT 1. 69% 1. 68% 1. 65% 1.52%  -0.21% -0. 23% -0. 22% -0.17%
wRBAT 1.82% 1. 80% 1. 76% 1.62%  —0.23% -0. 21% -0. 26% -0. 22%
o 1.73% 1.70% 1. 66% 1.53%  -0.23% -0. 24% -0. 25% -0. 22%
B H 45 1. 67% 1. 65% 1.61% 1.48%  —0.26% -0. 26% -0. 27% -0.21%
B 4T 1.86% 1.85% 1.82% 1.65%  —0.20% -0.21% -0. 23% -0. 23%
R H AT 1.75% 1. 73% 1. 68% 1. 59% -0. 16% -0. 19% -0. 20%
KRBT 1.86% 1. 84% 1.80% 1.67%  —0.20% -0.21% -0. 24% -0.21%

FA KRR NS MR, FRIERFT AT

BE 5: LFRIFERE T A LRI K IFAE
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ZHOMGTAI SECURITIES TR ERE
LRSS Jab &-F Bl 6 % 35 tTE AR LR B % 3
3023 2023 1024 3023 2023 1024 3023 2023 1024 3023 2023 1024
ami | 3.43% 338% -0.06% -0.11% -0.22% 1.99%  1.99%  1.98%  0.27%  0.22%  0.05%
AIRGUT  3.45%  3.42%  3.28%  -0.20% -0.22% —0.14% 1.93%  1.93%  1.93%  0.12%  0.10%  0.06%
REAAT | 3.34%  3.31% -0.21% -0.21% -0.19%  1.92%  1.93%  1.93%  0.13%  0.12%  0.05%
WEAS  3.54%  3.54%  3.42% W0.28% 0 0.22% | -0.09% 2.10%  2.14%  2.18% |0.45%  0.42% @ 0.16%
RABA  3.66%  3.62%  3.46%  0.04% -0.01% -0.16% 2.44%  2.43%  2.32% = 0.23%  0.18%  -0.08%
WREAT  3.56%  3.53% | 3.38%  -0.25% -0.24% -0.21% A BAR Ben Ao 0.08% -0.06% -0.05%
BEAAT 3.77%  3.75%  3.53%  -0.11% -0.13% -0.29%  1.73%  1.74%  1.72%  0.12%  0.13%  0.04%
PR 3.98%  3.93%  3.78%  -0.10% -0.16% -0.19% 2.21%  2.20%  2.16%  0.03%  0.03%  -0.02%
HEGUT  3.82%  3.76%  3.64% -0.15% -0.17% -0.17% 2.28%  2.27%  2.25%  0.06%  0.05%  —0.02%
RA/4AT 3.90%  3.88%  3.67%  -0.14% —0.14% -0.21%  2.45%  2.45%  2.38%  0.02%  0.02%  —0.03%
BT 4.00%  4.00%  3.86% -0.16% -0.17% -0.09% 2.31%  2.31%  2.26%  0.01%  0.01% -0.01%
EAAST  413%  4.09%  3.86%  -0.09% -0.14% -0.30% 2.38%  2.38%  2.38%  0.12%  0.10%  0.01%
FARIT  4.25%  426%  3.88%  -0.10% -0.05% -0.34% 2.32%  2.31%  2.28%  0.06% 0.07%  0.04%
FogUT | A68%  4.60%  4.24%  -0.25% -0.32% [=0.56%" 2.29%  2.29%  2.31%  0.10%  0.09%  0.06%
WRAAT  A45%  4.36%  410% -0.16% -0.23% -0.37% 2.41%  2.40%  2.37% -0.03% —-0.04% -0.05%
TAT  3.73%  3.73%  3.66% -0.18% -0.13% -0.09% 2.21%  2.21%  2.20%  0.00%  0.03%  0.03%
AT 4.35%  4.27%  4.15%  -0.07% -0.13% -0.36% 2.50%  2.50%  2.47%  0.08% 0.07%  0.00%
FHAST  419%  4.20% 4. 11% -0.07% -0.07% -0.09% 2.14%  2.17%  2.12%  0.03%  0.08%  0.07%
THARIT | 463%  A55%  4.43% -0.04% -0.16% -0.25% 2.50%  2.52%  2.47%  0.00%  0.03%  0.04%
HIAST | A91%  4.88%  4.47%  -0.32% -0.24% | -0.45% 2.63%  2.64%  2.60% -0.07% -0.05% —0.01%
FMARST  3.91%  3.88%  3.74%  -0.16% -0.17% -0.25% 2.32%  2.31%  2.22% -0.01% -0.01% -0.08%
LHMT 3.64%  3.61% 0342%0 -0.13% -0.11% -0.22% 2.20%  2.21%  2.19%  0.04%  0.05%  0.00%
RAGAT  410%  4.06%  3.93%  -0.09% -0.14% -0.16% 2.32%  2.33%  2.33%  0.07%  0.08%  0.03%
Kibgsr | A 66%  4.64%  4.43%  -0.15% -0.16% -0.20% 2.25%  2.25%  2.17% —0.08% —0.04%  —0.04%
EHGUT  425%  4.24%  412% -0.09% -0.10% -0.11% 2.31%  2.30%  2.24%  -0.10% —0.10% —0.05%
AMGAT | 4 T6%  4.65%  441% -0.32% -0.32% -0.35% 2.39%  2.36%  2.28%  —0.11% —0.11% —0.11%
BRAST  3.95%  3.95%  3.74%  -0.21% -0.14% -0.21%  2.63%  2.66%  2.61%  0.02%  0.08%  0.05%
FH ST 4.28%  4.22%  3.94%  -0.28% -0.32% | =0.41% 2.31%  2.31%  2.26%  -0.08% —0.05% —0.06%
BI/447  3.59%  3.55% 1U3038WY -0.15% -0.15% -0.20%  2.43%  2.44%  2.44%  0.00%  0.08%  0.05%
F&44T  3.85%  3.78%  3.58%  -0.21% -0.28% -0.29% 2.11%  2.11%  2.08% -0.08% -0.06% -0.02%
ZHAFT | 454%  4.52%  4.22%  -0.38% -0.34% -0.20% 2.73% | -0.29% -0.19% = -0.29%
TRT 4 15%  4.08%  3.82% -0.28% -0.30% -0.29% 2.71%  2.71%  2.65% -0.12% -0.10% —0.05%
SLIAST 3.90%  3.84% | 3.56%  -0.29% —-0.29% | -0.46% 2.08%  2.07%  1.92% -0.11% —0.10% —0.14%
EA4UT  3.79%  3.77%  3.59%  -0.20% -0.20% -0.22%  2.38%  2.37%  2.32% -0.02% -0.01% =-0.07%
i BION Ao 4.92% | -0.15% -0.15% -0.26%  2.35%  2.36%  2.35%  0.02%  0.02%  0.03%
FAAT  3.68%  3.65% | 3.47%  -0.26% -0.26% -0.39% 2.13%  2.14%  2.07%  0.04%  0.05%  -0.02%
WRAIT  435%  4.30%  3.95% -0.22% -0.25% -0.46%  2.45%  2.44%  2.23%  -0.01% -0.02% | =0.22%
HARWAF 410%  4.02%  3.83%  -0.16% -0.23% -0.23%  2.18%  2.18%  2.12% -0.03% -0.02% -0.03%
WAMST  3.80%  3.77% | 3.54%  -0.14% -0.16% -0.25% 2.35%  2.34%  2.27%  0.05%  0.04%  —0.04%
BEMIT  3.94%  3.89%  3.67% | -0.46% | =0.50% -0.20% 2.34%  2.34%  2.27% -0.01% -0.01% -0.02%
PRI 3.65%  3.62% | 3.42% -0.32% -0.30% -0.24% 2.07%  2.07%  1.99% —0.04% —0.04% —0.08%
WA 3.79%  3.75%  3.50% —-0.32% -0.33% -0.31% 2.07%  2.06%  1.94% —0.15% —0.12% —0.12%
EWRS  3.66%  3.62%  3.47% -0.10% -0.13% -0.20% 2.07%  2.08%  2.06%  0.14%  0.13%  0.03%
A | 3.46%  3.43% | 3.306 -0.07% -0.10% -0.17% 1.97%  1.98%  1.98%  0.21%  0.18%  0.05%
BAYAT 4.03%  3.99%  3.79%  -0.14% -0.16% -0.25% 2.23%  2.22%  2.19%  0.06%  0.05%  0.00%
WA A 14%  4.10%  3.95% -0.14% -0.15% -0.21% 2.35%  2.36%  2.31% -0.01%  0.02%  0.00%
REH  3.90%  3.85%  3.64% -0.27% -0.28% -0.28% 2.16%  2.15%  2.06% -0.06% -0.05% -0.08%
AR AWK, T RILET A
B 2. R R FE4S 8 ZIRILTAT 2bp, K252 H-6bp; 1%
RA-4bp
B Al 1 FESFERANIRGHL. 6%, TEAALIR+3. 6%, 48 £IRk-

2bp, KAT . RAAT . IR AT AR B AT 4GNS A IR Ee+2. 6%, =2. 5%,
+5. SWAe+d. b, BRIRIATIL, HAARSOEF QAT FIER, —R
EATAT. WRTAT QU R SR b ik i Fdadh, =R ik RAIR I 2
EOFHT, FEETCIEIE L E XA s AR @ d
T ZMLEER. WG ORM FR AT BRI SR, A
BERALLEZELRAFTSH. EF, dF. LR TR RHE. T4H
HAEA G 2R 348, 20, FR. AMEZRLEH3),
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ZHONGTAI SECURITIES AAeRERE

B AFLEEENHB: FTERRFRKSERTERSKELTH, A
BRAIRIL T, st & 24 BT 3%, 47105 8 £ R4 4 F & 2bp, KRAT.
AT WMEATARFATHEES AR EFH-1. -8, +3 F= 0bp. HF
AT A LR KB EIRLTAT 6bp. KAT. W4T, WMEATRREITH
B E RS R -4, —13. —4 Fe—6bp. 4TIk Ak KA RAIR
FAT 4bp. KAT. AT, WMAATARBAT RS LR 55 R
-3, -3. -1 F=-Tbp. LA %kFE, BOFELTITRARK, —2RE
JE AT O R B ES; AR A TATREAR RIE R, B A
5% BB B T ARk

BE 6: LFRITEFHFEHNIFIFK

WHLHEEXZBHERE Y- 14 -



[PIEiE3S

ZHONGTAI SECURITIES AAeRERE
B A BN IR I & &F kg $EFNEEE
4023 1024 4023 1024 4023 1024 Q43R T3 QIR EFH

I HRAT -6. 7% 5. 2% 0.7% 6. 2% 1.42%  1.44% -0. 12% 0. 02%
IR ARAT -4, 8% 0. 6% 1. 9% 3. 5% 1.59%  1.56% -0. 08% -0. 03%
KA ARAT -3. 6% 4. 6% 3. 3% 5. 2% 1.42%  1.43% -0. 09% 0. 00%
W E AT -4, 5% -0. 8% 2.1% 4. 0% 1.47%  1.42% -0. 11% -0. 05%
RBRAT -4, 2% 3. 9% 2. 4% 1. 0% 1.23%  1.26% -0. 07% 0. 02%
A AR AT -2. 2% 2. 3% 2. 8% 3. 8% 1.91%  1.90% -0. 08Y% -0. 02%
RERAT -1. 7% -0. 7% 3. 5% 4.5% 2.05%  1.95% -0. 06% -0. 09%
AT RAT -4. 8% 1. 9% 2.1% -0. 3% 1.67%  1.68% -0. 12% 0.01%
R ARAT =7. 4% 1. 9% 3. 5% -0. 7% 1.41%  1.41% -0. 12% 0. 00%
R A/ 4T -2. 5% -3.8% 2. 5% 0. 4% 1.45%  1.37% -0. 05% -0. 08%
3Lk ARAT 1.1% -0. 7% 2. 7% 0.9% 1.67%  1.62% -0. 01% -0. 05%
KK ARAT -3. 6% -6. 6% -0. 3% 1. 6% 1.66%  1.53% -0. 08% -0. 13%
HF BT 12. 5% -16.9% 3. 8% 2.8% 2.05%  1.62% 0. 16%

L RAT ~7. 3% -5. 6% 1.1% 2.12%  2.00% -0. 19% -0. 12%
A ARAT -3. 3% 2.1% 6. 5% 0. 2% 1.72%  1.68% -0. 16% -0. 04%
T ARAT -1. 2% -0. 2% 2. 6% 3.1% 1.53%  1.49% -0. 05% -0. 04%
R ARAT -11. 0% 18. 2% 2.2% 4. 7% 1.23%  1.40% -0. 18% 0.17%
TRARAT 6. 6% 7. 5% 1.8% 5. 8% 1.87%  1.90% 0. 03% 0. 04%
LRARAT -16. 8% 17. 7% 2. 3% 7.8% 1.60%  1.83% -0. 35% 0. 23%
& a4 AT -2.9% -12. 8% 2. 9% 5. 2% 2.17%  1.85% -0. 09% -0. 32%
Ao 4R AT 2.8% 4.2% 3. 4% 4.1% 1.45%  1.46% 0. 00% 0.01%
LT -13. 2% 0. 4% 1. 8% 1. 6% 1.19%  1.17% -0. 19% -0. 02%
RARBAT -3. 9% 8. 0% 2. 5% 8. 2% 1.68%  1.71% -0. 12% 0. 03%
Kb A AT -3. 0% 0. 2% 0.1% 4.2% 2.21%  2.18% -0. 09% -0. 03%
F S HRAT 1.1% -1. 5% 4.9% 2. 4% 1.84%  1.77% -0. 03% -0. 07%
FRIN 4RAT -12. 0% 5. 0% 1. 2% 0. 5% 2.00%  2.07% -0. 30% 0. 07%
0 G5 AT 0. 5% -3. 2% 1. 5% 1. 9% 1.29%  1.22% -0. 01% -0. 07%
TN ARAT -0. 9% 1. 3% 2. 8% 7. 7% 1.65%  1.58% -0. 08Y% -0. 07%
JB /54T -5. 1% -3. 0% 3. 7% -0.1% 1.12%  1.06% -0.12% -0. 05%
F & gAT -6. 4% 4. 7% 6. 4% 3. 4% 1.53%  1.53% -0. 19% 0. 00%
2 AT 6. 0% 18.4%  —1.1%  2.1% 1.32%  1.56%  -0.09% 0. 23%
FRARAT -10. 9% 3. 0% 2. 6% 2. 7% 1.32%  1.33% -0. 20% 0. 00%
LA ARAT -2. 9% 1. 0% 5. 6% 0.1% 1.69%  1.68% -0. 09% -0. 01%
TG RAT -0. 3% -2. 3% 0. 3% 4. 7% 1.54%  1.46% -0. 03% -0. 07%
HRARAT -7.8% 14. 9% 1. 5% 9.1% 2.52%  2.77% -0.27% 0. 24%
T ARARAT 0. 8% 1.1% 0. 7% 4. 6% 1.52%  1.50% -0. 01% -0. 02%
KR BAT -3. 8% -2. 7% 1. 9% 4.5% 1.91%  1.83% -0. 10% -0. 08%
FRMEAIT -15. 6% 7. 6% 0. 0% 1.2% 1.56%  1.67% -0. 30% 0.11%
ki i -5, 4% 0. 9% 0. 6% 5. 7% 1.58%  1.54% -0. 09% -0. 04%
HERAT -2. 4% 2. 6% 2. 3% 4.9% 1.58%  1.56% -0. 06% -0. 01%
PREAT -5. 3% 1. 4% 1. 8% 3. 2% 1.55%  1.52% -0. 11% -0. 02%
wREAT -6. 0% -0. 5% -0. 3% 3.5% 1.65%  1.62% -0. 10% -0. 03%
B ¥y -4. 2% 1. 6% 2. 2% 3. 6% 1.56%  1.53% -0. 09% -0. 02%
B & 47 -4, 6% 2. 6% 2.1% 4.5% 1.49%  1.48% -0. 10% -0. 01%
L a ey -2. 4% -2. 5% 2. 6% 1. 1% 1.74%  1.65% -0. 07% -0. 08Y%
WH AT -5. 4% 5. 5% 2.3% 4. 6% 1.55%  1.59% -0. 13% 0. 03%
REAT -6. 1% 2. 4% 0. 9% 3. 7% 1.67%  1.67% -0. 12% 0. 00%

AR IR A SR, P RAER AT AT

B ORISR RMBSETAT, SMRA R

B O ARALRAKRBRIFLTRE 6bp. kAT, BT, WAFFRRBITRE
B E R E Fh-4, -13. -4 F2—6bp.
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ZHOMGTAI SECURITIES

LR AR

Fit T 2REMBEER. 1. EHBE: TRELRA, RETEEE
M, 2t =ik AP — & LA TR S Ik R dR A 0.5 A&,
RH P I & LIRLIRF 2 AN 8, REDWR TR 0345, ZHKLT
M 1T AN, BT FZEMRARFAE, Bxtas bk EA, FHER, R
IR ARERFALE, Bsbg B Za F7 ol 5 FAL R — 2 oh ZIE1E
M. 2. RMEE, Bt —F TR, <R ELMNFITF LT a0
et EHn (. REZREFHEK), Futmbit—F T,

BFE 7: LT RITEFFRMENEFE

IR 44T
HARARAT
AL AR AT
W E 44T
A8 AT
o % 4R AT
BB AT
A4S ARAT
R ARAT
R A&/ 54T
Lk AR AT
K KFAT
A E AT
P2 B AT
W ARAT
bR AT
R ARAT
TR AT
ILIRARAT
& TR ARAT
AN SR AT
LisARAT
PRARARAT
K 44T
F 5 AAT
#RIN 4R AT
G 4RAT
T AR AT
JB I/ AT
F&sAT
Z M 4RAT
T RARAT
LA ARAT
T AT
W AT
T ARARAT
R BAT
FREAT
BT
I F AT
P AREAT
WREAT
LA a4
& 4T

B AT

W AT

KRBT

IS
o
N
w

@ W w EEECRGICE wW w w BRI w w BB o B o [GOF < EEEEEEEE B 0 ISR 0w () w  [ENCORCO

22%
33%
22%
52%
53%
45%
69%
81%
65%
82%
99%
00%
38%
36%
19%
73%
04%
21%
27%
82%
81%
53%
96%
53%
21%
35%
96%
09%
47%
62%
41%
90%
70%
68%
68%
56%
16%
78%
67%
71%
52%
60%
53%
34%
91%
99%
71%

1024

DWW WW W WWRAWRWARWRWADDROWOOERDDORR DD RWRW0WWRW0W

. 25%

28%
19%
42%
46%
38%
53%
78%
64%
67%
86%
86%
88%
24%
10%
66%
15%
11%
43%
47%
74%
42%
93%
43%
12%
41%
74%
94%
38%
58%
22%
82%
56%
59%
92%
47%
95%
83%
54%
67%
42%
50%
47%
30%
79%
95%
64%

2ET A KER

R A R

Q43R b T3 Q1R L K 3 2020 1021 Q43 ZE 3 QIR E S

—0. 16% 0. 03% 1.98% 1.98% —0. 04% 0. 00%
-0.11% -0. 05% 1.94% 1.93% -0. 02% -0.01%
—0. 05% -0. 03% 1.98% 1.93% 0. 05% —0. 04%
—0. 06% -0.10% 2.23% 2.18% 0. 05% —0. 05%
-0.12% -0.07% 2.41% 2.32% -0. 04% —0. 08%
—0. 08% -0. 08% 1.56% 1.49% 0. 00% —0. 06%
—0. 02% -0.16% 1.78% 1.72% 0. 04% —0. 06%
=0. 16% —0. 02% 2.19% 2.16% -0. 04% —0. 03%
=0.17% -0.01% 2.23% 2.25% -0. 05% 0.01%
—0. 06% -0.16% 2. 45% 2.38% 0. 00% -0.07%
—0.01% -0.13% 2.32% 2.26% 0. 00% —0. 06%
—0. 10% -0. 14% 2.38% 2.38% -0. 02% 0.01%
0.11% 2.32% 2.28% -0. 02% —0. 04%
—0. 19% -0.11% 2.31% 2.31% -0.01% 0. 00%
=0. 22% -0. 09% 2.39% 2.37% -0. 02% -0.01%
—0. 02% -0.07% 2. 24% 2.20% 0. 03% —0. 04%
—0. 20% 0.11% 2.52% 2.47% 0. 00% —0. 05%
0.01% -0.10% 2.23% 2.12% 0. 02% -0.11%
-0. 34% 0. 16% 2.57% 2.47% 0. 03% -0.11%
—0. 09% -0. 35% 2.69% 2. 60% -0.01% —0. 09%
—0. 02% -0.07% 2.28% 2.22% -0. 02% —0. 06%
-0.07% -0.10% 2.28% 2.19% 0.12% —0. 09%
—0. 08% -0. 02% 2.37% 2.33% 0. 04% —0. 04%
—0. 08% -0.10% 2.25% 2.17% 0.01% =0.07%
—0. 04% -0. 09% 2.28% 2.24% -0. 03% -0. 04%
—0. 43% 0. 05% 2.28% 2.28% -0.12% -0.01%
0. 04% -0.22% 2.75% 2.61% 0. 06% —0. 14%
-0. 13% -0.15% 2.33% 2.26% 0.01% —0. 08%
—0. 15% -0. 09% 2.48% 2.44% -0. 03% —0. 04%
—0. 16% -0. 04% 2.15% 2. 08% 0. 03% —0. 06%
0.07% -0.19% 3.16% 2.73% 0.19%
-0. 18% -0. 08% 2.73% 2. 65% 0. 03% —0. 08%
—0. 08% -0. 14% 2.07% 1.92% 0. 00% —0. 15%
—0.07% -0. 08% 2.33% 2.32% -0. 03% -0.01%
—0. 23% 0. 24% 2. 36% 2. 35% 0. 05% -0.01%
0.01% -0. 09% 2.17% 2.07% 0. 03% —0. 09%
—0. 13% -0. 20% 2.41% 2.23% -0. 03% —0. 18%
-0. 33% 0. 05% 2.18% 2.12% -0.01% —0. 06%
—0. 06% -0. 14% 2.31% 2.27% 0. 04% —0. 05%
-0.11% -0. 04% 2.31% 2.27% -0. 05% -0. 04%
-0.09% =-0.09% 2. 06% 1.99% 0.02% =-0.07%
=-0.16% =-0.10% 2.01% 1. 94% -0. 05% =0.07%
-0.10% =0. 06% 2.10% 2. 06% 0.00% -0. 04%
-0.10% -0. 04% 2.01% 1.98% 0.00% -0.03%
—0. 09% -0.13% 2.23% 2.19% -0.01% -0.03%
-0.11% -0. 04% 2. 36% 2.29% 0.03% —-0.07%
-0. 13% -0. 06% 2.13% 2. 06% -0.01% -0.07%
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[PIEiE3S

ZHONGTAI SECURITIES TR B R4
FAP R SR, F AR LI
A% 8: ETRTLEF 44
i LE XSy RS B EAT
2023 1024 ek 2023 1024  ReEs 2023 1024  meeEs 2023 1024 HREF
IHEART  59.0% 58. 3% -0.7% 26. 8% 26. 0% -0.8% 5. 2% 7. 4% 2.2% 8. 3% -0.7%
AT 62.2% 63.1% 0.9% 25. 2% 25. 0% -0. 2% 4.7% 4.5% -0. 2% 7.9% 7. 4% -0.5%
RaHAT 56 4% 56. 5% 0.1% 28. 0% 29. 6% 1. 6% 8. 5% 7.3% —1.2% 7.1% 6.5% 0. 6%
bR 62.7% 63. 2% 0. 5% 22. 6% 22.1% 0. 5% 5. 5% 6.2% 0. 8% 8. 4% -0.8%
B4 57.6% 58. 8% 1.2% 29. 7% 29. 1% -0.7% 6.2% 6.7% 0.5% 6. 4% 5. 4% -1.0%
BRRAAT  51.8% 52. 2% 0. 4% 34. 3% 33. 8% 0. 4% 5. 7% 6.2% 0.5% 8. 2% 7.7% 0. 5%
AT 59. 5% 59. 7% 0.1% 29. 2% 28. 0% -1.2% 5.1% 5. 3% 0. 2% 6.1% 7.0% | 0.9%
PAERIT 61, 6% 62. 7% 1.1% 29. 0% 28.1% -0.9% 4.7% 5. 0% 0.2% 4. 6% 4. 2% 0. 4%
R ARST 56. 8% 59. 2% 2.3% 30. 3% 29. 0% -1.3% 6.8% 8. 2% 1. 4% 6.0% | 3.5% SR
RA/HBIT 59, 4% 60. 7% 1.3% 30. 8% 30. 6% 0. 2% 4. 6% 4.8% 0.2% 5. 2% 3.9% -1.3%
SWSAF 54.2% 54. 6% 0. 4% 33.1% 31.3% -1.8% 8. &% 10. 6% 2.0% 4.1% 0. 6%
K K4IT  56.3% 57. 2% 0. 8% 33.3% 33. 4% 0. 0% 5. 2% 4.8% 0. 4% 5.1% 4.7% 0. 4%
LERIT 54.9% 55. 8% 0. 8% 38. 2% 37. 7% 0. 5% 2.1% 2.6% 0. 5% 4. 8% 4.0% -0.8%
BT 62. 0% 64.1% 2.1% 25. 3% 24. 5% 0. 8% 7. 7% 5. 6% 4.9% 5.8% [ olexn
WHBST  56.6% 58. 2% 1. 6% 33.0% 31.3% 1. 7% 5.1% 5.7% 0. 7% 5. 4% 4.8% 0. 6%
WA 54.3% 55. 4% 1.1% 34. 4% 34. 3% 0. 0% 7.0% 6.3% -0. 6% 4.4% 3.9% -0. 5%
BTARAT | 48.2% 49.1% 1. 0% 42. 6% 42.3% -0. 4% 4.2% 3. 7% -0. 5% 5. 0% 4.9% -0.1%
AT | 46.5% 47.8% 1.3% 44. 6% -1.3% 2.8% 3. 0% 0.2% 4.7% 4.5% -0.2%
LHRIT 54 2% 53.1% -1.1% 37. 0% 37. 7% 0. 7% 4.3% 5.1% 0. 8% 4. 6% 4.1% -0.5%
HIAAT | 49.2% 47.8% 41.0% 41.9% 0.9% 3. 7% 6.0% 2.3% 6.1% 4. 4% 1. 7%
WM gsr | 43.9%  45.5% 1. 6% -0.1% 2. 6% 2.1% 0. 4% 6.2% 5.1% -1, 0%
EHRIT | 45.0% 45. 6% 0. &% 42.7% 4. 3% 1. 4% 7.9% 8. 7% 0. 8% 4. 4% 4. 4% 0. 0%
BARAT  56.8% 58. 0% 1.2% 29. 3% 27. 0% -2.3% 6.5% 9. 7% 3.3% 7.4% 5.2%
ke | 47.8% 49.1% 1.3% M. 4% M.3% -0. 1% 5. 3% 5. 0% 0. 4% 5. 4% 4. 6% -0.8%
Fmir 51.1% 52. 8% 1. 6% 38. 5% 37. 5% -1.0% 5.1% 4.3% -0.8% 5. 2% 5. 4% 0. 2%
FMAIT 61 1% 61. 5% 0. 4% 31. 6% 32. 2% 0.7% 3.1% 2. 4% -0. 7% 4.3% 3.9% 0. 4%
T AT | 47.3% 49. 5% 2.3% 4. 0% 40.1% -0.9% 6.0% 4.7% —1.2% 5. 8% 5.7% -0. 1%
FMAST  51.1% 52.1% 0.9% 37.5% 36. 0% 1. 6% 7. 6% 8.2% 0. 6% 3.7% 3.8% 0.1%
BIV/%4F  53.7% 53.9% 0.2% 29. 5% 30. 6% 1.1% 9. 2% 9.1% -0.2% 7.6% 6. 4% —1.2%
FEMAT | 49.6% 50. 7% 1.2% M.1% M. 6% 0.5% 2.9% 2.7% -0.2% 6. 4% 5. 0% ~1.5%
ZHBRAT  541% 55.1% 1.0% 29. 2% 28. 6% -0. 7% 4.5% 4.5% 0. 0%
EFRMAAT 51,64 52.1% 0. 5% 37.1% 33. 9% 5. 2% 4.2% -1. 0%
THRT | 62.1% 65.1% 32.8% 29. 7% 4.2% 4.5% 0.3%
RABRIT  60.9% 61. 0% 0. 1% 31.3% 30. 0% -1.3% 3.2% 4.7% 1.5% 4. 6% 4.3% -0.3%
% MAAT 66. 6% 64. 5% 26. 2% 28.1% | 2005 1.8% 1. 7% -0.1% 5. 5% 5.7% 0. 2%
HARAAT 60, 6% 61. 2% 0.5% 30. 9% 31.9% 1.0% 2.8% 2.0% -0.8% 5. 7% 5. 0% 0. 7%
REAT | 61.6% 62.1% 0. 4% 32. 2% 30. 2% -2.0% 1. 4% 3.7% 2.3% 4.8% 4.1% 0. 7%
HRMIT  54.T% 54. 9% 0. 2% 36. 3% 35. 9% 0. 4% 4. 6% 4.7% 0. 1% 4. 4% 4.5% 0.1%
FhsT 0. 2% 3. 7% 4.7% 1. 0% 4.1% 4.4% 0.3%
HERT  57.7% 59. 5% 1. 8% 32. 4% 33. 2% 0.8% 3.9% 2. 6% -1.3% 5.9% 4.7% -1.2%
PREAT  52.3% 51. 5% 0. 8% 36. 3% 35. 8% -0.5% 6. 6% 8.2% 1. 6% 4.9% 4.5% -0.3%
w4674 46.5% -0.2% 4. 3% 40. 6% -0.7% 8.3% 9. 2% 0.9% 3. 6% 3. 6% 0. 0%
LWHA 58.0% 58. 4% 0.5% 29. 1% 28. 7% -0.3% 5.9% 6.3% 0. 4% 7.1% 6.5% -0. 6%
B A A 59. 0% 59. 3% 0. 2% 26.9% 26. 8% 0. 0% 6.0% 6. 4% 0.5% 8. 1% 7.5% -0. 7%
TR RR: N SMAR, P RILRFF AT

AE 9:

L FTRITIRLEH
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ZHOMGTAI SECURITIES TR ERE
A& MASE R LX)

2023 1024 RESH RwED 2023 1024 L RED 2023 1024 FEz RAREH

IHRAT 61.9% 63.7% W 1.8% Boy 33.2% 32. 4% -0.8% 4 -1.9%% 4.9% 3.9% -1} 0% -.1%
AT 58. 5% 60.4%  W1.9% | 36. 8% 36. 4% -0.4% & -1.2% 4 4. 6% 3.1% i 5% 0. 0%
R AT 57.7% 60.7% 294 ooy 36. 4% 36. 8% 0.4% & -1.6%% 5.9% 2. 6% =3 4% 0. 7%
BAT 65.1% 66.2% W 1.1% D.1% 31.1% 30. 5% -0.6% §  -0.6% | 3.8% 3.3% -0, 6% d. 5%
B A AR AT 39. 4% 40.9% W 1.4% oy 54.9% 54. 5% -0. 4% -0.8% 4 5. 7% 4.7% -1} 0% e
B RAT 39. 9% .05 & 1.0% D. 7% 52. 8% 51. 4% -1.5% 0.3% | 7.2% 7.7% 0 0.9%
4RI 49.1% 52.0%  EN3.0% D. 9% 41.5% 41, 4% -0. 2% 1.1% 8§ 9. 4% 6. 6% =2 8% . 0%
BRI 56. 6% 58.4%  1.8% 3. 8% 37.2% 35. 7% -1.5% -2. 1% 6. 2% 5.9% -0} 3% 409y
33k AT 58. 0% 61.0%  W3.0% B2y 36. 2% 35.1% -1.1% 8 -3.0%% 5. 9% 3.9% =i 9% D. 2%
F AR 35. 7% 39.4% W37y By 58. 0% 53.9% -4.1% 0 -5.9% 6.3% 6. 7% 0 d. 4%
THARAT 52. 8% 54.9%  W2.1% 0. 8% 40. 5% 38. 2% -2.2% 0.9% 6. 7% 6.9% 042% 0. 2%
LRI 56. 9% 62.4%  ENBI5Y Wy 35. 8% 33. 0% -2.8% -3.2% 7.3% 4. 6% 2 7% 0. 2%
AT 83. 8% 83.8% || 0.0% By 15.1% 14.8% -0.3% -1. 4% 1.1% 1. 4% 043% 0%
FM AT 70. 3% 7.7% W 1.5% 1% 23.3% 23. 2% -0.1% -0. 6% 6. 4% 5. 0% i 3% . 5%
& S 4R AT 61.5% 61.2% 1 -0.3% oy 32.5% 29. 2% -3.4%0  -3.6% 5. 9% 9. 6% 3.5 5. 8%
/44T 53.3% 55.3%  S2.0% oy 36. 0% 35. 7% -0.2% | -2.2% 10. 7% 9.0% 7% . 8%
78 AT 69. 3% 69.8% § 0.5% By 27.9% 26.9% -1.0% -1.9% 2.8% 3.3% 0% . 4%
ERBAT 64. 2% 67.0%  W2.8% oy, 24.3% 23. 4% -1.0% -2.3% 11. 5% 9. 7% 1} 8% D. 6%
LI ARAT 66.1% 67.8% W 1.7% B 19. 4% 18. 2% -1.2% -3.0% 14.5% 14.1% -0} 5% d 7%
R ARAT 68. 4% 68.7% & 0.3% p. 8% 18.3% 17.0% -1.3% -2.7% 13.3% 14.3% 1.10% Moy
F RARAT 34. 8% 36.3% W 1.5% 10. 6% 59. 4% 57. 4% -1.9% -1.3% 5. 8% 6.3% 0f5% 9y
FHAARAT 61.5% 63.4% W19y i 5% 23. 6% 22.5% -1.1% -2.1% 14. 8% 14.1% -0, 7% d 6%
RERIT 49.9% 50.3% § 0.5% Boy 40.3% 37.3% -3.0% -5.9% 9.9% 12. 4% 2.J5% kA
FARST 65. 7% 67.6% W 1.9% D. 3% 24. 0% 22.9% -1.1% -1.9% 10. 3% 9.5% -0, 8% ey
% ERAT 47.9% 49.3% W14y 52y 45.7% 42.8% -2.9% -6. 4% 6. 4% 7.9% 1.5% 2%
PRAAT 58. 3% 58.3% | -0.1% b. 2% 29. 6% 28. 4% -1.3% -2. 4% 12. 0% 13.3% 1.J8% i
BRBAT 48, 4% 49.3% W 0.8% i o% 43.0% 42.3% -0.7% -1. 4% 8. &% 8. 4% -0} 1% d. 5%
b ARAT 56. 1% 58.2% @2 1% 7 38. 3% 37. 6% 0. 6% 1. 5% 5. 7% 4.2% i 5% 0. 2%
EE R 58.1% 60.2% 2. 0% 1 6% 36. 8% 36.5% -0.3% -1.3% 5. 1% 3. 4% -1 7% -0. 3%
BT 48. 3% 50.6%  W2.3% 5% 44, 6% 43.2% -1. 4% -1. 6% 7.1% 6.2% -0f 9% 0. 1%
RuHT 60. 0% 62.9%  W2.9% Hy 33. 2% 31.3% -1.8% -1.5% 6.8% 5.7% -1 1% -0. 6%
AFAT 53. 5% 54.2% & 0.7% d. 8% 36. 4% 35.1% -1.3% -2. 3% 10. 1% 10. 7% 0.J6% 5%

FA SRR A EIAR, R AERAT AT

B RAURARAIIE: ARAR T AR L3 R RRATAT

B AT R R RAIRILTAT 4bp. KAT. EWAT. MATRRAITH
b AT B E SRR E FH-3. -3, -7 F=-Tbp.

B AHEAK TR L ERAKEN TR AALH AHAKRTHLR
XH. 1 RHBRE—— (1) ZFHHHRARRTAT, 2023 FAmFE
Bk, THTEEEAHEIK, 2024 —FEFLBEGTA, /ITE
B AR P T e, AR A58 4 1), AT £ 4RAT 1024 4
) A F R IR 4023 THET 14bp. (2) 2023 E34784 3 AAHA)
BT, EAOFE— BB, AT QR RASE AT REBER .
2. HHIRAE, AREIE SR, 4023 RIAK S A 112342
A LT AEE S8 U, EAAEIIRA 1.2 A EE 33 1%, BN 1024,
AR E T EFWEFE MY 12 RAERETRATRE, 805523 F K42
F L3N, EPAAEIRA 23IANE, DREHTHEIAL, B
FANTOHAT e IAA S 4

% 10: LT RTHEERLFERFIERRE (%)
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ZHONGTAI SECURITIES AAeRERE

2023 6H 2023%9H 2023%12H 202414 2024552H 2024%3H 1Q243K1L2023% 3

I W AR 2.65 2.65 2. 61 2.55 2.53 2.51 -0
AR BT 2.37 2.47 2.50 2.48 2. 45 2. 41 -0.0b
B4R AF 2.38 2. 40 2.48 2.47 2.45 2.36 -0.142
+H 4R AT 2.28 2.33 2.45 2.45 2.43 2.43 -0. 08
REBA 2.42 2. 46 2.49 2.47 2.43 2.37 -0
% ik 4R AT 233 219 234 2.35 2.40 2. 41 0.0/
B BT 2.36 2.35 2.53 2.47 2.43 2.30 -0.28
& fE 4R AT 2.35 2.42 2.47 2.46 2. 41 2.35 -0
KGR 2.37 2.47 2.51 2.49 2.45 2.39 -0.48
R & /4RAT 2.37 2.38 2.53 2.51 2.47 2.38 -0k
Sk 4R 4T 2.38 2. 40 2.52 2.51 2.45 2.38 -0.7
R ARAT 2.38 2.42 2.47 2.47 2. 46 2.39 -0.08
T BRI 2.43 2.45 2.49 2.48 2.46 2.43 -0.0b
I 5 44T 2.36 2. 41 2.54 2.53 2.50 2. 41 -0l
WA 2.43 2.44 2.56 2.54 2.50 2.47 -0.0%
Jb X 4R AT 2. 41 2.45 2.55 2.54 2.53 2.47 -0.08
aEBRT 2.43 2.38 2.59 2.56 2.48 2.43 -0. 1%
Tk BT 2.33 2.33 2.52 2.53 2.52 2.50 -0. 0
I AR AT 2.37 2.51 2.63 2.58 2.51 2.42 -0.24
% M ARAT 2.48 2.46 2. 64 2. 62 2.59 2.56 -0.08
A M 48 47 2.33 2.38 2.52 2.48 2.44 2.39 -0.48
¥ ¥ 2.31 2.35 2.58 2.47 2.39 2.29 -0.2%
BARARAT 2.42 2.37 2.54 2.55 2.52 2.50 -0. 06
X 4R AT 2.46 2.48 2.55 2.53 2.50 2.47 -0. 0¥
SR 2. 49 2. 47 2.56 2.55 2.50 2.47 -0.0b
£ M 48 47 2.55 2.49 2.56 2.56 2.53 2.50 -0.0b
EY ¥ 2.50 2.55 2.57 2.56 2.54 2. 46 -0. 1
7N ARAT 2.31 2.32 2.52 2.53 2.49 2.42 -0. 7
I A AR AT N. A. N. A. N. A. N. A. N. A. 2.28
R B AT N. A. NA ZE 2. 40 - 2. 97 . -0.59%
% RS 2.33 2.27 2.48 2.48 2.21 -0.2%
KRBT 2.34 2.32 2.64 2.63 2.57 2. 44 -0.20
KRB 227 1 219 2. 64 2. 41 2. 41 2.42 -0
¥ RE4 2.55 2.54 2.65 2. 64 2. 61 2.53 -0
BRI 2. 64 2. 69 2,69 L 2.68 | 2.39 2.31 -0.3B
®REAT 2. 46 2.29 2.51 2.52 2.55 2.54 0.02
B/ 44 2.51 2.54 2.58 2.57 2.51 2.50 -0. 08
F & R4 2.34 2.38 2.73 2069 2067 2.56 -0.18
P REAT 2.37 2. 41 2.49 2. 49 2.48 2.45 -0. 0b
KB4 2. 40 2.46 2.55 2.55 2.55 2.51 -0. Okt
2 4R AT 2. 60 2. 60 2271 1 2,66 2.62 2.52 -0
»ERT 2.52 2.1 2.52 2.53 2.43 2.37 -0
B & 4T 2. 41 2. 42 2.48 2. 46 2.45 2. 42 -0. 06
B Ay 47 2.38 2. 41 2.51 2.50 2.46 102,39 -0
W AT 2. 40 2. 41 2.58 2.53 2.49 2.42 -0.7
REHT 2.47 2.43 2. 61 2.57 2520 2.47 —0l
%t 2. 41 2.42 2.56 2.52 2.48 2.42 -0k

KA RE: Wind, P ALK R

BE 11: LFRITHE&LHEH
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ZHONGTAI SECURITIES AAeRERE
B Bl ¥ & 4% -y
2023 1024 IR 2023 1024 FEE H 2023 1024 FELE S

I HARAT 83. 8% 81.8% -2. 0% 11. 7% 13. 9% 2.1% 4. 5% 4. 3% -0. 1%
AT 80. 8% 82. 2% 1. 4% 13. 6% 13. 2% -0. 4% 5. 6% 4. 6% -1.1%
b 4R AT 79. 0% 80. 2% 1. 2% 14. 6% 13. 7% -0. 9% 6. 4% 6.1% -0. 2%
4R AT 79.9% 80. 7% 0. 8% 13. 8% 12. 9% -0. 9% 6. 3% 6. 4% 0.1%
B ARAT 67. 5% 68. 1% 0. 6% 19. 5% 18. 0% —1. 4% 13. 0% 13. 8% 0. 8%
W% AR AT 95. 1% 96. 1% 1. 0% 3. 2% 2.8% -0. 4% 1.8% 1.1% -0. 7%
B BAT 84. 9% 84. 3% -0. 6% 13. 2% 12. 6% -0. 7% 1.8% 3.1% 1.3%
AT RAT 66. 5% 67. 0% 0. 5% 21. 6% 18. 2% -3. 3% 11. 9% 14. 7% 2. 8%
R BRAT 62. 0% 61. 7% -0. 3% 25.5% 22. 3% -3. 2% 12. 6% 16. 1% 3. 5%
R A/ R AT 62. 7% 62. 2% -0. 5% 27. 4% 27.5% 0. 0% 9. 9% 10. 3% 0. 5%
Lk AR AT 56. 5% 55. 9% -0. 6% 32.2% 32.2% 0. 0% 11. 3% 11. 9% 0. 6%
KK ARAT 67. 0% 66. 3% -0. 6% 15. 0% 15. 1% 0. 1% 18. 0% 18. 5% 0. 6%
EH AT 55. 2% 55. 3% 0. 2% 29. 5% 30. 7% 1.3% 15. 4% 13. 9% —1. 4%
T RAT 69. 3% 70. 3% 1.1% 15. 9% 16. 3% 0. 4% 14. 8% 13. 4% —1. 4%
B ARAT 64. 3% 64. 8% 0. 6% 21.9% 20. 0% -2. 0% 13. 8% 15. 2% 1.4%
b BRAT 62.2% 63. 3% 1. 1% 23. 7% 23.5% -0. 2% 14. 1% 13.1% -0. 9%
) R ARAT 66. 7% 66. 3% -0. 5% 20. 6% 19. 5% 1. 1% 12. 6% 14. 2% 1. 6%
T ARAT 64. 3% 70. 0% 5. 7% 20. 4% 16. 8% -3. 6% 15. 2% 13. 2% -2. 0%
I RARAT 61.9% 63. 7% 1. 8% 25.1% 22.5% -2. 7% 13. 0% 13. 8% 0. 9%
% I8 4 AT 65. 7% 62. 9% -2. 8% 20. 0% 22. 0% 2. 0% 14. 3% 15. 0% 0. 7%
AN 4 AT 61. 8% 63. 2% 1.5% 22. 0% 20. 6% -1. 4% 16. 3% 16. 2% -0.1%
i 59. 0% 59. 7% 0. 7% 27.8% 27. 4% -0. 4% 13. 2% 12. 9% -0. 3%
PRAREAT 76. 8% 75. 8% 1. 1% 9.1% 9. 1% 0. 0% 14. 1% 15. 1% 1.1%
K4 AT 70. 7% 70. 0% -0. 8% 13. 8% 12. 2% —1. 6% 15. 5% 17. 9% 2. 4%
F BT 69. 7% 69. 4% -0. 3% 14. 2% 14. 3% 0.1% 16. 1% 16. 3% 0. 2%
FRIM ARAT 63. 7% 65. 5% 1.8% 18. 3% 16. 3% -2. 0% 18. 0% 18. 2% 0. 2%
W S AR AT 75. 8% 75. 6% -0. 2% 7. 8% 6. 4% —1. 4% 16. 4% 18. 0% 1. 6%
TN AT 67. 4% 70. 3% 2. 9% 18. 2% 17. 3% -0. 9% 14. 4% 12. 4% -2. 0%
JBI /AT 58. 9% 55. 1% 18. 8% 21. 9% 3.1% 22. 3% 23.1% 0. 8%
FE& AT 72.9% 71. 4% —1. 6% 15. 5% 16. 6% 1. 2% 11. 6% 12. 0% 0. 4%
2N 4RAT 80. 3% 80. 0% -0. 3% 15. 8% 14. 8% -1. 0% 3. 9% 5.1% 1.3%
TR BAT 59. 2% 61. 0% 1. 8% 18. 4% 18. 5% 0. 0% 22. 4% 20. 5% -1.8%
LA 4RAT 84. 0% 89. 4% 5. 4% 13. 1% 7.5% 2.9% 3.1% 0.2%
TG BAT 93. 6% 94. 0% 0. 4% 4. 0% 4. 6% 0. 6% 2. 4% 1. 4% -1. 0%
AT 85. 1% 89. 5% 4. 4% 10. 6% 7. 6% -3. 0% 4. 2% 2.9% —1. 4%
TR ARARAT 85. 3% 84. 7% -0. 6% 7.5% 6.1% —1. 4% 7. 2% 9. 2% 2. 0%
KRBT 85. 1% 87.5% 2. 5% 10. 0% 7.7% -2. 2% 5. 0% 4. 7% -0. 2%
HREAT 72. 0% 72. 4% 0. 4% 9. 4% 10. 6% 1. 1% 18. 6% 17. 0% -1. 6%
AT 88. 1% 88. 8% 0. 7% 7.0% 8. 7% 1. 7% 4.8% 2.5% | =2a% |
B F AT 81. 9% 81. 3% -0. 7% 14. 9% 14. 0% -0. 9% 3.2% 4. 7% 1.5%
FRBAT 81. 8% 79. 4% -2. 4% 10. 8% 13. 9% 3.1% 7. 4% 6.7% -0. 7%
mREAT 69. 3% 71. 0% 1.7% 21. 5% 21.9% 0. 4% 9. 2% 7.2% -2.1%
AR AT 76. 2% 76. 6% 0. 4% 15. 9% 15. 5% -0. 4% 7. 9% 7. 9% 0. 0%

B & 4T 81. 2% 81. 6% 0. 4% 12. 9% 12. 9% -0. 1% 5.8% 5. 5% -0. 3%

BT 66. 3% 66. 3% -0. 1% 22. 4% 21. 4% -1. 0% 11. 2% 12. 3% 1.1%

BB AT 64. 3% 65. 6% 1.3% 21. 4% 20. 1% -1.3% 14. 3% 14. 3% 0. 0%

RWAT 78. 6% 79.1% 0. 5% 13. 4% 14. 0% 0. 6% 8. 0% 6.9% -1.1%

TR kR NS MR, P RIERF AT

BE 12: ETRITHEHIEH
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ZHONGTAI SECURITIES TR B R4
3k 7 AANEH £k 8 AARH
1H23 3023 2023  RWES  1H23 2023 RWES  1H23 2023 RILEEH  1H23 2023 FWEH
IHAF  24.0% 41.2% 22.3% 1. 6% 18. 2% 18. 4% 0.2% 26.3% 26.8% 0.5% 30.8% 31.8% 1.0%
AT 25.9% 44.9% 24. 1% -1.8% 20.5% - 0. 0% 20. 0% 20. 6% 0. 5% 33. 6% 34.8% 1.2%
KRBT 21.2% 43.7% 19. 5% -1.7% 23.5% -0.1% 17.0% 17.8% 0.8% 35.9% 36.8% 0.9%
PERT 25.7% N A. 24. 6% -1.1% 16.8% 16.5% -0.3% 23. 4% 24. 4% 1.0% 28.2% 29.1% 0.9%
SRAAT 25.2% 33.4% 24. 4% -0.8% 10. 5% 10. 5% 0. 0% 36.0% 35. 6% 0. 4% 28.3% 29. 4% 1.2%
AR AT 7.3% 10.8% e —1.0% 22. 4% 0.2% 7% L ath | 0.4% 66.6% [6.0% | 0.4%
BEAF  34.8% 32.8% 32. 4% -2.4% 23.7% & 23.9% 24.7% 0. 8% 17. 6% 20. 4% 2.8%
IR 40.1% N.A. 0. 1% 6.3% 6.3% 0. 0% 33.4% 32.3% -1.1% 19.9% 20. 8% 1.0%
ERAST 36.1% 35.9% 36. 4% 0.3% 8. 1% 7.1% -1.0% 35.9% 35. 4% -0.5% 19.9% 21.1% 1.1%
RA/RF  25.7% 71.8% 23.9% -1.8% 7. 6% 6.9% -0.7% 46.0% 1.7% 20. 4% 21.3% 0. 8%
LRI 29.9% 34.9% 28. 6% -1.2% 7.1% 7.3% 0. 3% 39.0% 35. 6% 17.2% 19. 1% 1.9%
X KAAT 25.4% N.A. 23. 6% -1.9% 6.5% 6.1% -0.5% 35. 6% 35.5% -0.1% 22.7% 23.1% 0. 4%
IR 29.4% N.A. 28.2% -1.2% 7.0% 6.8% -0.2% 38.1% M.7% 3. 6% 17.1% 17.3% 0. 2%
FRgIF 28.8% 65.9% 26.5% -2.3% 8.5% 8. 5% 0. 0% 37.2% 38.1% 0. 8% 25. 4% 26.9% 1.5%
WARIT  42.4% N. A, 35.5% DG 3. 2T 0.3 a4.1% a9 7 EET 10,34 1.5%
LRAF  32.4% N A. 27.5% -4.9% 8. 0% 8. 0% 0.0% 31.9% 35. 4% 3.5% 20.1% 22.0% 1.9%
BT 19.3% 19. 5% 19. 5% 0. 2% % PEm T oo% 51.9% |49 2.5% | 25.7% 28. 0% 2.3%
FHAAE  29.7% 74.3% 26.5% -3.2% 5.5% 5.5% 0. 0% 42.1% 43.2% 1.1% 18. 4% 20.9% 2. 4%
IHAF 22 T% 50. 4% 22.8% 0.1% 5.2% 4.9% -0.3% 28.8% 26.9% -1.9% 30.8% 32.8% 2. 0%
FEAST 22.8% 21.1% 23.1% 0.3% 11.3% 11.0% -0.3% 26. 4% 26.5% 0. 0% 36.3% 36. 4%
RMBIT 44 4% 42.8%  UEIORN  -1.4% 5. 4% 5.1% -0.3% 31.5% 32.0% 0. 4% 15. 4% 16. 8% 1. 4%
LERF 31.3% N.A. 28.7% -2.5% 7.1% 7.0% -0.1% 36. 0% 37.1% 1.1% 25. 6% 27.1% 1.5%
BARIT  30.6% 28. 6% 27.8% -2.8% 6.8% 6. 6% -0.2% 22.5% 23.3% 0. 8% 37. 6% 39.7% 2.1%
Kb sir  27.6% N.A. 27.1% -0.5% 14.3% 14.1% -0.3% 19.8% 17.1% S 3504 37.0% 1.9%
FEAIF 26.5% 52. 8% 23.3% -3.2% 7.6% 7.7% 0. 1% 28.1% 27.8% -0.3% 37.8% 4.1%
M AT 23.9% 43. 4% 23. 7% -0.1% 10. 3% 8.9 SIS 20.5% 19.9% 0. 6% 35.0% 37.9% 2.8%
BEAAT  22.4% 43.1% 20.7% -1.7% 6.9% 6. 6% -0.3% 20.3% 21.9% 1.6% 48. 5% 48. 6%
BT 22.4% 43.7% 20.0% -2.5% 9.4% 9. 7% 0. 2% 2.7% 29.0% 39.2% 41.3% 2.1%
BIN/4AT 21.3% 62.8% 22.3% 6.9% 6.0% -0.9% 35. 4% 40.9% 25.7% 26.3% 0. 6%
FERIT 25.4% 53, 4% 22.9% -2.5% 8.2% 8. 5% 0. 3% 26.2% 26.9% 0. 7% 38.0% 39.2% 1.2%
LZHAF  24.7% 26.9% 22.9% -1.8% 9.0% 9.9% 0.8% 3.3 e 0.5% 57. 7% 58. 9% 1.2%
TRAA 16.5% 20. 6% 15. 8% -0.8% 4.8% 5.1% 0. 3% 32.1% 31.9% -0.2% 42.5% 44, 4% 1.9%
IR 20.2% 17.7% 18. 8% -1, 4% 10. 8% 11.5% 0.8% 14. 6% 13. 6% -1.0% 46.1% 46, 4% 0. 3%
RBRIT  15.5% 15.8% 16.2% | o8n | 8.9 9.3% 0. 4% 22. 8% 20.5% | =2.8% | 48.5% 48.1%
ERAAT 14.5% 13. 4% 1. 4% -3.1% 9. 6% 9.1% 0. 6% 10. 1% 9.8% -0.3% 58. 1% 2. 6%
7 RARAT 25.3% 23.8% 24. 4% -0.9% 9. 0% 9. 6% 0. 5% 13. 7% 13. 0% -0.7% 46. 0% 47.2% 1.2%
KRBT 15.5% 40. 6% 14. 4% -1.1% 8. 7% 8. 5% -0.1% 16.8% 16. 6% -0.2% 50. 5% 51.0% 0. 4%
HREF 18.8% N.A. 15.1% -3.6% 12.9% 12.5% -0.4% 11.1% 12.1% 1.0% 55. 1% 57.9% 2.8%
EARAF 21.2% 22. 2% 19. 3% -1.9% 7. 5% 7.5% 0. 1% 19. 4% 21.1% 1.7% 48. 6% 49.3% 0.7%
HERT  24.8% 24, 1% 21.1% -3. 7% 9. 6% 10.8% [ 7.4 | 7on | -0.5% 56.1% 58.9% 2.8%
PREF 26.0% 40.7% 25. 7% -0.3% 7. 5% 7. 6% 0.1% 15.9% 15. 7% -0.2% 44, 2% 44. 8% 0. 6%
RRBA 10.9% 16.5% 10. 6% -0.3% 15.2% 16.3% | 1.0% | 5.9% -0.7% 66.9% 6% 0.2%
EEBAE 24.9% 39. 6% 23.3% 1. 6% 16.5% 16.5% -0.1% 24. 6% 25.0% 0. 4% 31.9% 33.1% 1.2%
B A4 22.5% 38.5% 20.9% -1.6% 19. 5% 19. 5% 0. 0% 20.9% 21. 4% 0. 5% 35. 4% 36.5% 1.1%
BT 32.7% 44, 6% 31.1% -1.6% 10. 4% 10. 0% -0.5% 35.2% 35. 4% 0. 2% 19.3% 20.7% 1.4%
WA AT 28.5% 45. 0% 26.5% -2.0% 6.9% 6.7% -0.1% 33.1% 33.4% 0.3% 26.8% 28.8% 2.0%
R AT 18. 9% 26. 2% 17.9% -1.0% 10. 6% 10. 9% 0.3% 12.5% 12.3% -0.2% 53. 6% 54, 4% 0. 7%
FARR: N B MR, P RIEFRFTRAT
B& 13: HEARITHEHLEH
£ 7R MAER £k 2 3R MR
2023 1024  sReZsh 2023 1024  sRiEks 2023 1024  sREsh 2023 1024 &k
BEART 19. 5% 18. 0% 1. 4% 0. 0% 24.7% 26.6% [0NgR  20. 4% 21.3%
HEBAT | 36.4% 36. 3% -0.1% 33.9% 1. 5% 21.1% 21.7%
R ARAT 19. 5% 21. 3% 28. 0% 29. 0% 1. 0%
FART  23.1% 1% 36. 4% 39. 8% 3. 4%
Fo M 4T -0. 2% 5.1% 5.1% 0.0% 32.0% 30. 4% 1. 6% 16. 8% 17.1%
BAVRAT  27.8% 27. 1% -0. 7% 6. 6% 6.2% 0. 4% 23. 3% 22.5% -0.8% 39. 7% 41.9% 2.1%
LA ARAT 18. 8% 19.5% 0. 7% 11. 5% 10. 2% 13. 6% 12. 6% 1. 0% 46. 4% 49. 2% 2.8%
T HAT 16. 2% 16. 3% 0.1% 9.3% 8. 1% 20. 5% 17.3% 48.1% 52.2% 4.2%
¥ BAAT 11. 4% 12. 3% 0. 9% 9.1% 8. 0% 9.8% 8. 3% 1. 5% 1.2%
HARARAT 24. 4% 21.6% SRR 9.6% 8.9% -0. 7% 13. 0% 12. 6% -0. 4% 47.2% 51. 5% 4.2%
AT 19. 3% 19.8% 0. 5% 7.5% 7.6% 0.1% 21. 1% 21.2% 0.1% 49.3%
IhFAAT 21.1% 20. 1% -1.1% 10. 8% 9.5% -0.3% 2.0%
#Ags 230400 2300% " -0.3% -0. 3% -1.1% 2. 4%

TR oM, FRIER AP
E: RIS B R ER LMY b BT AT

2.2 &M R+1.1%, FaE8EAR, Tl EegFEgH

WHLHEEXZBHERE YL 21-
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ZHOMGTAI SECURITIES

AT R ERE

1024 47 b B AR AR BG4 FR T e, B B3 1. 1% VS 2023 B bb+4. 6% ),
F 4 RBRAR EL-10. 3% (VS 2023 B kb-8%), Mg H; Ak Bl
¥ 22. 7% (VS 2023 Flbk+32. 1%), @A FRIKE ., ik b, 1024 KAT.
FEAT . WA AT AR EATIE BRI B A4, 4, +3.4, +21, +40.9 A
& (vs 2023 BlEb AL +8.7. -2.3. +7. 4, +21.TANE), ML, —%
BATLAE BN, FF 4 R A 3B &0 7] BBl 27, 4%, 15. 9%Aw
11. 5%, KATAE & F 4 o Ao b 4R 8.5 %) b b B0k 23, 5% 17, 3%F= 6. 2%.
AT 34. 4%, 16. 1%F= 18. 4%, IRFATH 33. 8%. 8%A= 25. 8%, REAT
H 27, 4%, 6. %A= 21, 2%, L B AT A= B AT 69 A ALE N & P B
2, TERRIHEBEF LG, BEKB TR, RREATE T NRAT
WT2TR%K. EHEHLEFRHINER, F4F RS,

NEEE, BH. P12, BE. 2k, R, HE. BRI .
Li#. F8. 2. FRIELEBANEILBIIR G, & 35% L 34T, 32
TRFEFEZTH, LT E s T 2Tk

B E 14: LT RIFHIFEEMAN L L FNNR

I RAT
IR AT
RALHAT
W B 44T
RABARAT
W ik ARAT
B RAT
b AZ 4RI
R AAT
R/ AT
Sk AR AT
K RAAT
B 7 BAT
AT
WA
R ARAT
R ARAT
T RARAT
ILIARAT
FH AT
A AT
LT
ARARRAT
Ky AT
F BT
FRM4RAT
& 4 RAT
N RAT
JBI/ AT
F & AT
24T
T RARAT
ILIAARAT
RAHAT
& RAAT
HARAAT
REBAT
HRBAT
FARAT
HERIT
PREAT
WRB AT
LA AT
B A 47
BT
E N Ky
REH

el &
2023

19.
. 2%
. 8%
1%
. 0%
. T%
. 5%
. 3%
. 7%
. 6%

1%

N & B
1024

23.
. 2%

4%

BFERUANLIL Rt R Bk
Rk FHEA 2023 1024  FHEL  FREL 2023 1024  FwEh FARER

43y 14.7% 18.7% i 0J4% 0. 1%
4o 15. 5% 20. 2% 1.84% D. 6%
4y 1. 7% 15.8% 5.2% 5. 8% 047% 0. 7%
42y 13.5% 16. 9% 6. 6% 7.5% 049% D. 3%
A% 18.1% 19.1% 13. 0% 14, 2% 152% 0. 5%
A3y 8. 3% 10. 6% 9. 4% 9. 4% -0} 1% i.2%
& 3] 23.8% 10. 2% 14. 8% 455% 81w
A7y 15. 7% 15. 6% 14. 6% 19. 4% 4.8% Way
4o 14.3% 14.8% 16. 5% 21.9% 5.8% §.2%
A 0% 14.0% 15.3% 11. 6% 12. 2% 046% +0. 5%
T 13.2% 10. 7% 17.1% 24.7% 7.98% 2.7%
7% 16. 4% 16. 1% 9.3% 13.3% 4.50% 8%
? Vi) 7.0% 6.9% 16. 2% 18.9% 241% B a%
Aamsy 17.9% 18. 5% 10. 5% 16. 6% 6.1% sy
185 7.9% 8. 1% 17. 2% 27.3% 10f% 8%
3% 5. 6% 6. 6% 18. 9% 21.2% 2.8% By
0% 8. 1% 11.1% 35.4% | 39.3% | 3% &%
d 7% 9. 4% 8. 2% 24. 2% 26. 1% 1.59% 20. 7%
Aqio% 5. 8% 6.5% 23. 3% 28. 6% 5.48% 3%
1{05% 1.9% 3.5% 8. 2% 17. 5% o 8% Bley
e, 11. 5% 11. 8% 21. 5% 25.8% " o
8% 9. 7% 9.5% 20. 7% 29. 8% o J0% iy
-b. 8% 3.1% 2.9% 15. 6% 15. 0% -0} 6% 6%
45y, 6.2% 6.3% 13.1% 17. 4% 4.58% 8l o%
1003% 12. 7% 14. 4% 12.9% 21.5% 8.58% o
A 9% 4.2% 3.3% 9.8% 12. 7% 2.38% &3y
0% 3.8% 3.8% 22. 4% 30. 5% 8 il 00 6%
419% 10. 5% 12.8% 17.7% 20. 3% 2.8% #o%
1§00% 7. 4% 6.1% 15. 4% 27. 7% 120889 &y
1.0% 9. 4% 11. 8% 16. 3% 14. 8% 1t 4% 8 sy
= 9y 3.4% 4.9% 22. 6% 11. 2% = 4% 9. 2%
oy 3.1% 6. 6% 17. 7% 21.1% 3.5% 2. 6%
1% 2.1% 3. 6% 20. 5% 29. 5% 8 J0 52
1 2.9% 4.9% 20. 8% 30. 2% o % 9.7%
1% 13.5% 14. 5% 049% a7y
oy 2.2% 24. 5% 33.2% 8 1 18I5%
148% 14.3% 27.8% 13855 B2y
1 9% 5. 8% 10. 2% 23. 0% 31.9% o f% 7
F: 13 2. 6% 3.1% 7.8% 15. 4% 7.56% 05%
i 20. 0% 27. 6% 7585 oy
2% 8. 6% 9.1% 12.9% 19. 6% 6.50% ey
) 6. 4% 7. 4% 9. 4% 15. 0% 5 5% 5 0%
AW 13.8% 15. 9% 9.1% 11.5% 2.91% 9. 3%
4oz, 13.7% 17.3% 5. 4% 6.2% 047% D. 5%
A7 16. 6% 16. 1% 13. 2% 18. 4% 5.00% 8%
302y 7. 4% 8. 0% 21. 2% 25. 8% 4J8%

0% 5.1% 6.1% 14.3% 21. 2% 7 0% oy,

WHLHEEXZBHERE YL 22 -
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ZHONGTAI SECURITIES AAeRERE

A RR: N F MR, FRIERFT AT

BE 15: LFRITFFEHMAR AR

4k £ N FFHETAN % A dE &N

1023 2023 1024 1023 2023 1024 1023 2023 1024
I ARAT 4.8% 2. 0% 2. 6% -2.9% 7. 7% -2.8% 53. 8% 59. 1% -1.9%
EARARAT 22.5% 12. 1% -5. 7% 2. 6% -0. 3% -8. 7% -275. 3% -683. 5% 20. 5%
Rk ARAT 27.8% 18. 0% -5.8% 2.8% -1. 5% -10. 8% 619. 6% 113. 4% 11. 2%
o 5 4R AT 9. 5% 13.3% -3.2% -0. 8% 5.3% —4. 6% 45. 0% 34.0% 0.2%
B ARAT 25. 3% 6.1% -5. 2% -7. 7% 4. 1% —6. 4% 147. 3% 24. 7% -3. 5%
R % SR AT 14.1% -1.1% -4.8% 27. 5% -0. 6% -18. 2% -2.5% —1. 5% 16. 8%
BEARAT —-7.1% -2.2% -2.9% -12. 6% -10. 8% -19. 4% 13. 9% 28. 2% 45. 4%
W AZARAT -13. 7% 2. 7% 27. 6% -11. 5% -12. 7% -2.0% —-16. 6% 26. 7% 68. 5%
TH R ARAT 14. 2% -1.3% —4. 9% -10. 6% —-14. 8% -10. 9% 44. 4% 14. 5% -0. 4%
R A&/ AT 25. 4% 9.9% -12. 0% 8. 9% -5.1% -13. 6% 56. 7% 36. 0% -10. 0%
Lk AR AT -7.8% -16. 8% 3.1% -42. 5% -38. 4% -19. 0% 48. 9% 13. 9% 17. 0%
K ARAT -0. 9% 0.5% —4. 5% -5. 0% —11. 4% —24. 8% 10. 0% 31. 7% 41. 6%
e F 44T 6. 0% 9.1% 1.1% -30. 8% -38. 3% -26. 0% 53. 2% 63. 0% 16. 8%
F S BRAT -9. 0% -6. 1% 4.9% -0.1% -2. 6% -19. 1% -23. 7% -11. 7% 56. 7%
W ARAT 3. 2% 14. 8% 62. 6% 12. 3% 5.2% -3. 4% -1.8% 19. 8% 104. 3%
b 4R AT -16. 8% 10. 5% 27. 2% -53. 1% —46. 9% -16. 1% 46. 2% 63. 0% 51. 3%
& ARAT 6. 4% 11.8% 17. 6% -42. 3% -32. 1% 28. 7% 35. 2% 31.1% 14. 8%
TR ARAT 9. 2% 1. 5% —4. 7% 2. 9% -22.8% -22.8% 12.1% 15. 6% 3. 0%
ST RARAT 10. 3% 18. 3% 45. 3% —-16. 6% -31. 6% -16. 9% 30. 3% 44. 5% 74. 8%
5 4R AT -26. 9% -16. 0% 145. 5% -31.9% -32. 2% -7.2% -22. 4% -11. 2% 268. 2%
AN BRAT -2. 5% 15. 0% 13. 9% -7. 0% -13. 5% -16. 3% 1. 2% 39. 6% 36. 3%
bR AT 4.7% 1.9% 23. 0% -15. 7% -24. 3% —-27. 4% 25. 6% 21. 6% 57.8%
FRARARAT 2. 4% 8. 8% -1.1% -26. 3% -2. 2% 15. 7% 9. 2% 11. 2% -3. 8%
Ky ARAT 2. 8% 2. 6% 22. 7% 100. 0% 16. 2% -25. 0% -25. 2% -9. 5% 59. 4%
F B 4RAT 17. 7% -4. 9% 47. 7% 15. 3% 9.8% 11. 8% 20. 5% -16. 1% 88. 2%
FR N 4RAT 8. 3% —-32. 6% 45. 4% -30. 9% -26. 8% -31.1% 90. 8% -34. 8% 103. 8%
G S 4RAT 231. 2% 79. 6% 55. 8% -32.5% -32. 2% 26. 8% 752. 4% 150. 4% 60. 3%
T 4R AT 4. 1% -0. 8% 5. 4% 6.5% -6. 0% -29. 7% -15. 6% 2.5% 54. 0%
BT/ 45847 24. 2% 15. 5% 63. 3% —-27.0% —-4.2% 8. 3% 68. 4% 28.1% 83. 9%
Fr& 4RAT -2. 8% 23. 6% 22. 3% -10. 5% -9. 3% 4. 4% 7.1% 56. 2% 41. 5%
2 4R AT 37.8% 33. 2% 18. 3% -26. 5% —-22. 0% 45. 0% 51. 5% —45. 8%
TR ARAT 38.1% 4. 2% 39.8% -65. 1% —46. 0% 194. 7% 121. 5% 24. 7% 20. 1%
ST PR AR AT 10. 9% 51.5% 56. 3% -60. 5% —14. 0% 153. 3% 27. 4% 64. 1% 49. 3%
T AT 27. 7% 8. 6% 15. 7% -22.5% -41. 6% 16. 4% 42. 7% 23. 4% 15. 5%
W RARAT -15. 4% 14. 3% 70. 0% 100. 0% -83. 0% 500. 0% -15. 8% 32. 4% 66. 4%
T ARARAT 8. 9% 20. 1% 117. 0% -19. 4% -32. 8% —72. 0% 15. 9% 29. 2% 149. 3%
KRR BAT —-24. 8% -25. 8% 87. 0% 40. 0% —42. 6% -65. 3% —34. 6% —-24. 9% 136. 4%
HRBAT 29.1% 41.1% 61. 6% 18. 7% 30. 1% 24. 2% 34. 6% 44. 2% 78. 7%
BT 16. 9% -2. 3% 127. 8% 57.1% 75. 4% -15. 9% -3. 6% -14. 8% 247. 2%
I F AT 91.1% 123. 3% 52.3% -82. 6% -83. 1% -175. 0% 58. 9% 82. 3% 47. 7%
PREAT 20. 3% 17. 0% 22. 0% 9.2% 5.2% -23. 8% 34. 3% 26. 4% 69. 0%
AR AT 13.3% 24.1% 26. 7% 22. 8% —6. 4% 0. 0% 7. 4% 59. 7% 45. 8%
AT 8.1% 4. 6% 1.1% -4. 8% -8. 0% -10. 3% 45. 6% 32.1% 22.7%
B A 4T 16.1% 8.7% -4. 4% 1.2% -2. 0% -7.5% 118.5% 49. 9% 5.4%
AT AT -2. 4% -2.3% 3. 4% -13.8% -15.1% -16. 4% 18. 9% 20. 8% 30. 2%
AT 3.2% 7. 4% 21. 0% —-20. 8% -25.5% -13.9% 21.5% 27.0% 38.5%
REAT 16.1% 21. 7% 40. 9% 13. 3% -1.5% -8.3% 17. 6% 33. 0% 66. 8%

AR N SWR, P RIERTF R

B OEFSH FHEFMORK-10.3% (VS 2023 Bl r-8%), M@,

B KAF. BIAT. REAAAFRRBATH AR -T.5. -16.4. -13.9. -8.3 A
& (vs 2023 Flpb -2, —15.1. =25.5. -1.S/A&). BT A4, e
BEEf., ABRAERME AT AL, AFEA, 23 5T FFEHeikR
RS F R RER. KITEEFER KRS, S F8%
H—RZA%, Bk, BEBEGHOMARE: %K. A#F. F5.
B, ER. XA, Tl FR HRERL 2%, AT, FHTTE
ZREMAALCEIRS), Hpb T BHR P PR T ARSI RR R
47,

HHCRIREXZ B EE S 3L 23 -



PIEiESF

ZHOMGTAI SECURITIES

AT R ERE

B AR BRI K 22, 7% (VS 2023 B Bb+32.1%), BXATIL, BAR3kH
¥ AFEZ.

B KAT. AT RBATRR AT R B L3 5. 4. 30.2. 38.5. 66.8 /4~
& (vs 2023 FlRL3gK 49.9. 20.8. 27, 33 AN 8), KATHEMG A FRILE,
AR SN R, Hemskg AN, REARARADE. 75
ik B4R ZIE, TR 2024 FHFUR, REKAFES G TASF
3.

B & 16: L RITFLFLH L

IHRAT
EIRARAT
R ARAT
B4R AT
B ARAT
R ARAT
B RAT
P AZRAT
HARRAT
R A/ HAT
ShAb AT
X REAT
BT BT
FRAAT
W ARAT
IR ARAT
AT
TRAIT
LHRAT
¥ A 4AT
A AR AT
LiBRAT
ARARGRAT
Ky 447
B ARAT
FM 4RAT
B RAT
M AT
BN/ 44T
F &4
2N AT
FRARAT
ILIAARAT
T AT
F RAAT
TRARAT
KRBT
HREAT
RegAT
T FAAT
PR BAT
HREAT
B ¥
B A {7
BT
WA
RE T

B LA
1H23 2023
29. 6% 32.9%
26.7% 29. 0%
12. 4% 11. 4%
22. 6% 24. 3%
15. 5% 20. 0%
15. 2% 16. 7%
5.8% 6. 1%
8.2% 7.7%
7.9% 8.8%
14. 5% 14. 2%
N. A N. A
9. 6% 9. 4%
10. 9% 11. 8%
17. 7% 18. 1%
N. A. N. A.
N. A. N. A.
N. A N. A

8. 3%
32.9%
31. 4% 15. 2%
11.1% 24. 0%
14. 6% 21. 4%

[anam 27.0%
18. 3% N. A
8.2% 11.3%
29. 7% 28. 9%

o d48% 51.9%
10. 5% 10. 1%
8. 4% 10. 0%
6.9% 6. 6%
17. 2% 18. 4%
21.2% 23.1%
10. 4% 10. 9%
5.5% 5.5%
12. 8% 13.9%

EE

_‘7%
0. 5%
=18 2%
12, G
6.8
—10% 2%
3.

-0.18%
7. @
-0.5%
1. 4%
-0.13%
1. 4%
1.9
0. 9%
0. 0%
1. %%

RER L firFF8% BRABERBRTEH

1H23 2023 1H23 2023 1H23 2023 K
Co32.3%  32.1% 12. 4% 13. 0% 23. 7% 19. 8% -39
40. 3% 36. 9% 13.3% 16. 2% m.2% | 8.4% | 2.8
14. 4% 17. 2% 20. 6% 16. 0% 478

13. 4% 14. 7% 23. 6% 21. 1% -2.8%

A% 39.8% 12. 5% 12.1% ~0. 4

18.1%  23.3% DG 0. 1k

19. 6% 21. 0% 17. 7% 17. 7% 0. 0%
11.8% 14.1% 2.3

21.9% 17. 8% -4

o
-
FCA

25. 8% 19. 5%
TR [ TSR T
16. 0% 13.7%
N. A. N. A,
L oaen 40.9% 3.8
14.1% 13. 6% 0. 5%
- 39. 1%
0.1%
25. 1% 19. 0% 67,
26. 5% 18. 7% 708
31.7% 28. 6% -303H
24.2% 23.5% -0. 8
27.3% 21.2% -6.2%
21. 2% 25. 6% 4. 40
N. A, N. A.
28. 0% 27. 0%
- 35. 5%
0.5% 0.2%
b -0.2% 32.3% 29. 2% -303
44. 0% 8.3% 8. 7% 0. 4% N. A, N. A. _
9.2% 10. 1% 0.9% 1.54
44, 5% 59. 7% 16. 7% 15. 6% -1, 2% 2. 298
N. A. N. A.
63. 6% 58. 6% na s
62. 8% 73. 0% N. A, N. A.
67. 3% N. A, N. A.
62. 8% 65. 2% N. A, N. A.
46. 0% 49. 4% N. A, N. A.
50. 3% 42.8% N. A, N. A.
60. 0% N. A. N.A.
72.8% 70. 5% 13. 0% 12. 3% 0. G
42. 6% N. A, N. A. _
38. 4% 17. 5% 15. 2% 2.3
37. 5% 17. 4% 14. 6% -2
16. 9% 15. 8% 1.1
63. 6% 65. 6% 23. 5% 20. 6% -20G%
59. 2% 58. 3% 13. 0% 11.9% -1, 1%

i SHRHFESLRAEENLE RN AR RIZR L =R IEM+E ;3RS R AR B0 =13 AL+ 7] B+ 208 54T
FH R N MIR, FRIEFA AT

B& 17: FHEGEHMEE10F (§)

WHLHEEXZBHER S Y- 24 -



[PIEiE3S

ZHONGTAI SECURITIES AAeRERE
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i BHRFASILRAGEANLE RN EBON; KRB =R+ 435K R RR T F =13 AR ) B+ 2 SAT

FARR: A SR, P RIER AT

- RERE: EBRME AERR. KA SARME; RE

Rr

I

;1 BARRRBE: HAERREABDN;, RERE, XELLIFIILTHRELLR
AL

B RRAAERE: FLRRERFRAHBE., HFATLRRIT MK A BEAIN
L ERARI TR, AREBRTRE LS, FHARRIUFATLEZRE
AREEARIFAEAE .

B 2023 AL A7k 2023 FRBEBREURRAERES 0. 7%, ZRL+3bp,
FlBb F I 6bp £ 0. 7%, BRI H i@ EIF, BAAT. BT, K
RAATE LA BT T, WBATRE L@ 38H 1op, EAATE ik B85
K, FlH-Tbp £ 0. 48%, fkfngksrik &, BAATRE b-3bp £ 1.24Y%,
WBAATRI e+l £ 0. 91%; REATF tb-1bp £ 0. 83%.

1024 L 47k 1024 RARFALRRAREH 0.61% —FF—HKAHAR
BABRAKE, FILLWERAE 0. 61%. BAIT. BT, MEATRLE S E
Mg, RITATR 260 £ 0. 67% EEZHAR 1023 RILKFREA
J2 AL B e IR IR SR A

BE 18: LT RITERENTR A4 KERA

HHCRIREXZ B EEE - 25 -
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ZHONGTAI SECURITIES TR B R4
ERELTRAARE 3 P T B Fl b % 3
4022 1Q23 2023 3023 4023 1Q24 40237Fr 102433t 4023F®  1024F b

I ARAT 0. 55% 0.57% 0.52% 0. 50% 0. 45% 0. 48% -0. 05% 0.03% ~0. 10% -0. 09%
HARARAT 0.52% 0.52% 0. 46% 0. 46% 0. 49% 0.57% 0. 04% 0. 08% ~0. 03% 0. 06%
AR AL ARAT 0. 48% 0. 45% 0. 48% 0. 44% 0. 39% 0. 50% ~0. 05% 0.11% -0. 09% 0. 05%
B 44T 0. 54% 0. 33% 0. 66% 0.52% 0. 54% 0.17% 0. 02% -0. 37% 0. 00% —0. 16%
S ARAT 0.73% 0.52% 0. 50% 0. 54% 0.53% 0. 63% -0.01% 0.10% —0. 20% 0.11%
W % 4R AT 0. 56% 0.33% 0. 29% 0. 35% 0.53% 0.57% 0.18% 0. 04% —0. 03% 0. 24%
13 7 44T 0. 83% 0. 66% 0.83% 0. 80% 0. 85% 0. 69% 0. 05% ~0. 16% 0. 02% 0.03%
W AZ 4R AT 1.14% 0.74% 1.16% 1.16% 1.16% 1.15% 0. 00% -0.01% 0.01% 0. 41%
R AT 1.32% 1.15% 1. 06% 1.19% 1.15% 1.01% -0. 04% -0. 14% —0. 17% ~0. 14%
R A& /AT 1.26% 0. 80% 0. 95% 0.91% 1.07% 0.73% 0. 16% -0. 34% -0.19% -0.07%
2L ARAT 1.19% 0. 89% 1. 26% 1.22% 1.35% 1. 06% 0. 13% -0. 29% 0. 16% 0.17%
K AR AT 1.55% 1.25% 1. 35% 1.36% 1.52% 0. 76% 0. 16% -0. 76% -0. 03% -0. 49%
4 ARAT 1.16% 1.23% 1.32% 1.36% 1.29% 0. 98% -0. 07% -0.31% 0.13% -0. 25%
TS ARAT 2.24% 2.04% 2.23% 1.82% 2.10% 2.20% 0. 28% 0.10% —0. 14% 0.16%
o ARAT 0.96% 0. 86% 1.18% 1. 06% 0. 74% 1. 41% -0.31% [GNGZN —0. 22% 0. 55%
AL ARAT 0. 75% 0.26% 0. 67% 0. 78% 0. 79% 0. 69% 0.01% ~0. 10% 0. 04% 0. 43%
T ARAT 1.02% 0.57% 0.79% 0. 79% 0.97% 1.21% 0.18% 0. 24% -0. 05% 0. 65%
FIRARAT 1.00% 0.93% 0.87% 0. 89% 0. 96% 1.28% 0.07% 0.32% ~0. 04% 0. 35%
ST ARAT 0. 88% 0.93% 0. 96% 0.92% 1.10% 0.73% 0. 18% -0.37% 0.22% -0. 20%
18 4R AT 1.11% 0. 95% 0.79% 0. 90% 1.31% 0. 73% 0.41% -0. 58% 0. 20% -0. 22%
A 44T 0.26% 0.37% 0. 28% 0. 33% 0. 45% ~0. 08% 0.12% -0. 53% 0.19% -0. 45%
b ARAT 0.97% 1.02% 1.02% 1.07% 1.15% 0. 54% 0. 08% -0. 61% 0.17% ~0. 49%
ARARARAT 0. 05% 0.32% 0.16% 0.21% 0.18% -0. 25% ~0. 03% ~0. 43% 0.13% -0.57%
KR AT 1.27% 1.02% 1.08% 1.32% 1.31% 1.10% -0.01% -0. 21% 0. 04% 0. 08%
F 5 ARAT 0. 83% 1.06% 0.37% 0.61% 0.57% 1.21% -0.04% [NONEZN —0. 26% 0. 15%
FRINARAT 2.07% 1.70% 1.47% 1.90% 1. 60% 0. 30% -0. 30% ~1.30% —0. 47% ~1. 40%
G AR AT 1.46% 0. 80% 0. 66% 0. 63% 0. 83% 1. 26% 0. 20% 0. 43% -0. 63% 0. 46%
T ARAT 0. 05% 0.21% 0. 24% 0.22% 0. 32% 0. 48% 0. 10% 0.16% 0.27% 0.27%
I/ 4T 0.53% 0. 50% 0. 66% 0.51% 0.51% ~0. 08% 0. 00% ~0. 59% —0. 02% -0. 58%
& ARAT 1.01% 0. 80% 0. 85% 0. 86% 0.81% 0. 72% ~0. 04% ~0. 09% —0. 20% ~0. 08%
2 ARAT 1.39% 0.96% 1.37% 1. 46% 1.76% 1.78% 0. 30% 0.02% 0. 37% 0. 82%
& R ARAT 1.82% ~0. 30% 0. 06% 0. 45% 0. 56% 0. 50% 0.11% -0. 06% —1.26% 0. 80%
ST 4RAT 0. 43% 0. 85% 0.99% 1.21% 1. 40% 0.51% 0. 19% -0.89% 0.97% -0. 34%
KA AAT 0. 36% 0. 68% 0. 25% 0. 28% 0. 35% 0. 41% 0.07% 0. 06% -0.01% -0.27%
5 AR 0. 59% 0.78% 0.76% 0.77% 0.92% —0. 08% 0. 15% ~1.00% 0.33% -0. 86%
R ARARAT 0. 55% 0.76% 0. 40% 0. 46% 0. 67% 0.15% 0.21% -0. 52% 0.12% -0. 61%
KRBT 1.01% 1.07% 1.27% 1.29% 1. 49% 0. 70% 0. 20% -0. 79% 0. 48% -0. 37%
AR BAT 2.22% 0. 08% 1. 68% 1. 67% 2. 05% 2.12% 0. 38% 0.07% —-0.17% 2. 04%
e AR AT 0.23% 0. 20% 0.31% 0.31% 0.37% 0.37% 0. 06% 0. 00% 0. 14% 0.17%
3% FA4RAT 0. 56% 0. 86% 0. 62% 0. 58% 0. 48% 0. 58% —-0. 10% 0. 10% —0. 08% —0. 28%
PREAT 0. 32% 0. 60% 0. 46% 0. 48% 0.56% 0.96% 0. 08% 0. 40% 0. 24% 0. 36%
AR AT 1.29% -0. 09% 0. 74% 0. 74% 0. 72% 0. 34% -0. 02% -0. 38% -0.57% 0. 43%
bW AT 0.76% 0. 61% 0. 70% 0. 67% 0. 70% 0. 61% 0.03% -0. 09% —0. 06% 0. 00%

H & 47 0. 54% 0. 48% 0.51% 0. 47% 0. 48% 0. 47% 0.01% -0.01% —0. 07% -0.01%

R Ay 4T 1.27% 0.96% 1.21% 1.17% 1. 24% 0.99% 0.07% ~0. 24% ~0. 03% 0.03%

W4T 0.91% 0. 68% 0.76% 0. 83% 0.91% 0.71% 0. 09% -0. 21% 0.01% 0.03%

REAT 0. 84% 0.41% 0.72% 0. 74% 0. 83% 0. 67% 0.10% ~0. 16% ~0. 01% 0.26%

FoAr IR AN MR, b RAEABRR AT

RRE: RRERERILTR, KARLE 2014 517 LK45. A F QK
EABN. 1024 AT LR RREE A 1.25%. SRITFB 1bp, 4 2014 F %
15, BAIREGIE 1op £ 4. NRF @, BFREEAE: 1024 FE
RARHERERRONRA R, RAE. WA BT, FAT, HEMR
JEfE 3bp AvA b, SaMEAE: 1024 RARBAT R FE 0. 66%, A L4k
ATSRAR, R A B TR AU HE R, BT A 0. 74%, 435 h 0. 76%.

BE 19: LFRTTRERA
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ZHONGTAI SECURITIES TR B R4
2022 1Q23 1H23 3Q23 2023 1Q24 1Q24FREL T3
I RARAT 1.38% 1.38% 1.36% 1.36% 1.36% 1.36% 0.00%
AR 1.38% 1.38% 1.37% 1.37% 1.37% 1.36% -0.01%
Ak ARAT 1.37% 1.36% 1.35% 1.35% 1.33% 1.32% -0.01%
& B 44T 1.32% 1.18% 1.28% 1.27% 1.27% 1.24% -0.03%
B ARAT 1.35% 1.34% 1.35% 1.32% 1.33% 1.32% -0.01%
S 4R AT 0.84% 0.82% 0.81% 0.81% 0.83% 0.84% 0.01%
18 T 44T 0.96% 0.95% 0.95% 0.96% 0.95% 0.92% -0.03%
& fE AT 1.27% 1.21% 1.21% 1.22% 1.18% 1.18% 0.00%
R AT 1.52% 1.52% 1.49% 1.52% 1.48% 1.45% -0.03%
R A/ AT 1.68% 1.60% 1.57% 1.55% 1.48% 1.44% -0.04%
SL Ak 44T 1.09% 1.09% 1.08% 1.07% 1.07% 1.07% 0.00%
K ARAT 1.25% 1.25% 1.30% 1.35% 1.25% 1.25% -0.01%
4 FARAT 1.75% 1.73% 1.72% 1.72% 1.67% 1.66% -0.01%
G 4RAT 1.05% 1.05% 1.03% 1.04% 1.06% 1.07% 0.01%
T 4RAT 1.47% 1.44% 1.45% 1.45% 1.43% 1.43% 0.00%
JbFE ARAT 1.43% 1.36% 1.34% 1.33% 1.32% 1.31% -0.01%
T ARAT 0.90% 0.90% 0.90% 0.90% 0.90% 083% | -006%
T ARAT 0.75% 0.76% 0.76% 0.76% 0.76% 0.76% 0.00%
AT 0.94% 0.92% 0.91% 0.91% 0.91% 0.91% 0.00%
A 4RAT 1.45% 1.48% 1.47% 1.62% 1.59% 1.63% 0.04%
Ho I 4R AT 0.77% 0.76% 0.76% 0.76% 0.76% 0.76% 0.00%
AT 1.25% 1.25% 1.22% 1.21% 1.21% 1.21% 0.00%
ARARARAT 0.78% 0.76% 0.72% 0.71% 068%  0.66% -0.02%
K AR AT 1.16% 1.16% 1.16% 1.16% 1.15% 1.15% 0.00%
B AT 1.21% 1.14% 1.14% 1.14% 1.18% 1.18% 0.00%
HH 4RAT 1.88% 1.88% 1.87% [188% N 1e7% % 0.00%
7 G2 4R AT 1.25% 1.24% 1.25% 1.26% 1.35% 1.43% 0.08%
P AR AT 0.88% 0.87% 0.86% 0.84% 0.84% 0.84% 0.00%
B/ BT 0.86% 0.86% 0.80% 0.79% 0.76% 0.74% -0.02%
FE AT 1.29% 1.28% 1.27% 1.26% 1.26% 1.25% -0.01%
2 4R AT 1.71% 1.70% 1.70% 1.70% 1.73%  1.83% 0.10%
FRARAT 1.38% 1.24% 1.21% 1.33% 1.34% 1.33% 0.00%
ST ARAT 0.98% 0.97% 0.98% 0.98% 0.98% 0.97% -0.01%
T AT 0.81% 0.78% 0.77% 0.78% 0.79% 0.79% 0.00%
# MARAT 0.81% 0.75% 0.75% 0.75% 0.75% 0.76% 0.01%
I ARARAT 0.95% 0.94% 0.92% 0.91% 0.91% 0.91% 0.00%
KRBT 0.89% 0.85% 0.88% 0.95% 0.94% 0.93% 0.00%
FRBAT 2.19% 2.09% 1.93% [IU189% 1 181%  180% -0.01%
BRI 1.20% 1.19% 1.19% 1.16% 1.16% 1.16% 0.00%
7 ARAT 1.08% 1.01% 0.98% 0.98% 0.97% 0.97% 0.00%
PR AT 0.94% 0.97% 0.95% 0.97% 0.97% 0.99% 0.02%
AR AT 1.22% 1.21% 1.21% 1.20% 1.19% 1.19% 0.00%
kR 1.30% 1.27% 1.27% 1.27% 1.26% 1.25% -0.01%
B A& 4T 1.33% 1.29% 1.30% 1.30% 1.30% 1.29% -0.01%
R& 4 4T 1.29% 1.27% 1.26% 1.27% 1.24% 1.22% -0.01%
R AT 1.10% 1.08% 1.06% 1.06% 1.06% 1.04% -0.01%
RE AT 1.14% 1.12% 1.10% 1.10% 1.09% 1.09% 0.00%

FAPRIR: AN MR, RIERFTIT AT

B Xk bk 2023 %52k BILENME TR, £ 1H23 N EH, AT
YRRRRESA R, Tk PAAHARRE, 1. &RE 2023 5K, 47
WA, kiEREREFHEFE TR 1op 2] 1. 73%, %2 1H22 EH 6bp,
Flbatse TS, 2. M3 EA, 2023 SRMATXEETRAER
X, BTt 5bp £ 1. 85%, B ATH SARFFLITERAM (1. 4%). 3. A
BokA, 2023 FRILTHRRELZKOANE. 7&. 7K. F8, Ak
Mg 20bp+.

B# 20: FTRATHIZE L IERHNEN
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ZHOMGTAI SECURITIES TR ERE
2022 1023 1H23 3Q23 2023 1Q24 238x1H23  23[k
IHAT  1.95% N.A. 1.79% N.A. 1.85% N.A. 0.06% -0.10%
ERRT 252% N.A. 2.50% N.A. 2.44% N.A. -0.06% -0.07%
REHBAT  1.46% N.A. 1.44% N.A. 1.42% N.A. -0.02% -0.04%
PERT  1.35% N.A. 1.23% N.A. 1.46% N.A. 0.23% 0.11%
AT 144% 1.45% 1.52% 151% 151% 1.53% -0.01% 0.07%
wppziiir [ 0.56% 0.55% 0.62% 0.61% 0.67% 0.71% 0.05% 0.12%
BAAT  121% 1.12% 1.02% 1.01% 1.10% 1.14% 0.07% -0.12%
PR 1.64% N.A. 1.56% N.A. 1.58% 1.60% 0.01% ~0.06%
HERAAT 219% 2.15% 2.16% 2.35% 2.33% 2.35% 0.18% 0.14%
RA/HAT  2.89% 2.76% 2.68% 2.67% 2.70% 2.63% 0.03% -0.19%
SRS 1.49% 1.44% 1.35% 1.53% 1.55% 1.70% 0.19% 0.06%
K KHIT  1.84% N.A. 1.86% N.A. 1.84% N.A. -0.02% 0.00%
RERF 2.78% 2.77% 2.76% 2.74% 2.74% 2.74% -0.02% -0.05%
FRBF 1.82% 1.75% 1.74% 1.77% 1.75% 1.77% 0.01% -0.07%
FERT  2.40% N.A. 2.08% N.A. 2.04% N.A. -0.04% -0.35%
LEAAF 161% N.A. 1.50% N.A. 1.78% N.A. 0.28% 0.17%
BRAST | 0.84% 0.86% 0.86% 0.97% 1.17% 1.04% 0.31% 0.33%
T | 0.58% 0.54% 0.55% 0.54% 0.65% 0.74% 0.10% 0.07%
IHAA 131% 1.24% 1.29% 1.30% 1.34% 1.37% 0.05% 0.03%
FRAST  2.85% 3.24% 3.30% 3.06% 2.86% 3.82% -0.44% 0.01%
omssr | 0.39% 0.28% 0.44% 0.37% 0.40% 0.52% -0.04% 0.01%
EERF 164% 1.77% 1.74% 1.72% 2.07% 2.19% 0.33% 0.43%
AR | 0.46% 0.41% 0.44% 0.43% 0.41% 0.41% -0.03% -0.05%
Ky 1.48% 151% 1.64% 1.63% 1.82% 1.99% 0.17% 0.34%
Fhair | 082% 0.81% 0.75% 0.68% 0.54% 0.49% -0.21% -0.28%
FMBAT  2.01% 2.04% 2.14% 2.17% 2.05% 2.26% -0.09% 0.04%
BARAT 2.43% 3.03% 3.06% 3.34% 4.37% 4.19% 1.32%
FH AT | 0.75% 0.76% 0.73% 0.84% 0.81% 0.77% 0.08% 0.06%
BIV/84F 1.23% 1.27% 1.17% 1.22% 1.43% 1.57% 0.27% 0.20%
F & BT 1.71% 1.64% 1.60% 1.45% 1.38% 1.32% -0.22% -0.33%
24ir [15.64% 5.47% 5.35% 510% (NGRS 6.09% 1.47% 1.18%
FRAAT 3.20% N.A. 3.45% N.A. 3.36% N.A. -0.09% 0.17%
TR 0.92% 0.86% 1.24% 1.07% 1.06% 0.95% -0.18% 0.15%
B4R | 0.31% 0.31% 0.31% 0.43% 0.42% 051% 0.11% 0.11%
BB 0.84% 0.82% 0.83% 1.05% 1.17% 1.23% 0.34% 0.33%
FRAST  148% 1.36% 1.23% 1.27% 1.21% 1.06% -0.03% -0.28%
KRBT 150% 1.44% 1.47% 1.37% 1.59% 1.56% 0.12% 0.10%
HamA | 5.62% 4.91% 5.15% 4.47% 5.79% 4.68% 0.64% 0.17%
Pagr | 0.76% N.A. 0.89% 1.08% 0.96% 1.19% 0.07% 0.20%
MERF  1.45% 1.38% 1.32% 1.31% 1.30% 1.37% -0.02% -0.16%
PRET | 0.74% 0.57% 0.80% 1.24% 1.23% 1.27% 0.43% 0.49%
WA 1.29% N.A. 1.14% N.A. 1.14% N.A. 0.00% -0.15%
EWBHF 174% 1.50% 1.67% 1.53% 1.73% 1.60% 0.06% -0.01%
H A 47 1.72% 1.00% 1.66% 1.06% 1.71% 1.11% 0.04% -0.01%
JE A 7 1.91% 1.87% 1.80% 1.88% 1.85% 1.88% 0.06% -0.05%
WHAF 1.25% 1.18% 1.26% 1.20% 1.40% 1.38% 0.14% 0.16%
KA 1.45% 1.38% 1.38% 1.57% 1.59% 1.63% 0.21% 0.14%
Fr kIR G MR, P RAEAFR AT
3.2 A R R aFgiMmi; RELFHIEEA, LPEAF. HEEHTL
£
Bl QNFRBEIRRER: BREFTREY; > RREERARKE
B DI RBARREERTRAL, BE 2023 5K, DI RERRERLT

HHCRIREXZ B EE S B3 28 -
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ZHOMGTAI SECURITIES

AT R ERE

K., BIERE, WHATNE) RERREFAK, H0.95% XITRS, A
Lo6%. NEFE, KERERE, K. #F. R BRA. BX. ¥

BHEMREE K, £ 20bp+. SBXERA, THE. WM. BFR. WF. K
R, PBAK, f2 0. 8%A T,

BE 21: LFRITNGTHTRE

NIAFETRE 2018 2019 2020 2021 2022 1H23 2023 3} 1H23
I ARAT 2.07% 2.02% 2.29% 2.09% 1.96% 1.83% 1.81% -0.01%
EARRAT 2.26% 2.16% 2.33% 2.09% 1.95% 1.77% 1.78% 0.01%
R A AR 4T 2.37% 2.10% 2.37% 2.22% 2.00% 1.86% 1.83% -0.03%
B4 AT N 1.90% 1.86% 1.91% 1.79% 1.69% 1.51% 1.43% -0.08%
A8 ARAT 1.78% 2.13% 1.88% 1.67% 1.59% 1.65% 0.06%
AR AT 0.78% 0.89% 0.94% 0.77% 0.57% 0.53% 0.55% 0.02%
187 AT 2.13% 1.84% 1.58% 1.24% 1.26% 1.27% 1.19% -0.08%
P AZ AT 2.61% 2.60% 2.42% 2.05% 1.72% 1.50% 1.37% -0.13%
W R AT 2.71% 3.08% 2.33% 2.17% 1.91% 1.69% 1.67% -0.03%
RA /54T 1.63% 1.48% 1.92% 2.16% 2.01% 1.88% 1.63% -0.25%
b 447 2.40% 2.35% 1.55% 1.34% 0.96% 0.98% 0.96% -0.02%
KK AT 1.96% 1.76% 1.59% 1.44% 1.45% 1.47% 1.24% -0.23%
7 RAT 2.05% 2.14% 2.03% 1.94% 2.02% 1.91% 1.76% -0.15%
Ry Y 28 2.54% 1.39% 0.82% 0.72% 0.64% 0.74% 0.11%
R RAT 1.51% 1.71% 1.86% 1.88% 1.63% 1.59% 1.37% -0.22%
A AT 0.00%
R ARAT 0.80% 0.86% 0.93% 0.77% 0.69% 0.68% 0.57% -0.11%
T ARAT 1.01% 0.82% 0.85% 0.54% 043%  031%  029% | -0.08%
AT 2.04% 2.08% 1.99% 1.51% 1.08% 0.97% 0.96% -0.01%
IR 44T 0.00%
Fo M BT 1.93% 1.93% 1.56% 1.29% 0.93% 0.81% 0.87% 0.06%
EERAT 1.50% 1.44% 1.43% 1.67% 1.56% 1.41% 1.45% 0.04%
AR ARAT 1.76% 1.70% 1.16% 0.84% 0.75% 0.71% -0.04%
K i AT 0.00%
# BT 2.31% 2.32% 2.01% 0.00%
FOM BT 2.94% 2.92% 2.19% 1.86% 1.80% 1.87% 2.09% 0.23%
% AR AT 0.00%
7 4R 4T 2.28% 2.38% 2.11% 1.76% 1.16% 0.94% 0.84% -0.10%

JB I/ 44T 2.09% 1.98% 0.00%
& AT 2.27% 2.11% 1.71% 1.59% 1.51% 1.46% 1.35% -0.12%
2 4 A 2.52% 3.34% 2.49% 0.00%
F R RAT 1.57% 1.60% 1.58% 1.72% 1.73% 1.28% 1.33% 0.05%
T 4R AT 0.00%
T ARAT 0.00%
% RARAT 1.52% 1.31% 1.41% 0.96% 0.77% 0.75% 0.83% 0.08%
R ARAT 0.00%
KRB 0.00%
FREAT 1.40% 1.57% 1.64% 2.22% 2.75% 2.33% 2.07% -0.26%
¥ e ARAT 2.04% 0.00%
EEY E0 2.53% 1.95% 1.20% 0.87% 0.61% -0.25%
PR AT 1.35% 1.33% 1.31% 1.22% 1.13% 1.10% -0.03%
AR B AT 1.59% 1.69% 1.94% 1.95% 1.47% 1.28% 1.04% -0.25%
EF R 2.10% 2.00% 2.06% 1.87% 1.71% 1.58% 1.54% -0.04%
B 47 2.08% 1.96% 2.16% 1.98% 1.82% 1.68% 1.66% -0.02%
& 47 2.24% 2.19% 1.90% 1.71% 1.54% 1.44% 1.33% -0.11%
R 1.71% 1.72% 1.57% 1.31% 1.08% 0.97% 0.95% -0.02%
RAEAT 1.61% 1.51% 1.64% 1.67% 1.51% 1.33% 1.19% -0.14%
FAL R G R, T ARAERAF AT
B @it hRiE, FERLESEL, RNELREERE. HlEd,
AR A RAT R ZAAT AN, & T IF 236 L FARATHAME T B9 4,
B iz BAAMASE, RANRABER R med 30 R AL (RRAT LA
FEHARE ) EFRATER K,
B BREFE, FR4EAT (30K, 80 5KRF, TEKRA) FRERRE
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ZHONGTAI SECURITIES AAeRERE

IR A 9op £ 3.77%, £FEAIZH, (2RAREKLIKFE (2022
#84% 2021 3241 1. 29 A&, 1H23 A4R4% 2022 24 0. 1 A L), T THE
ABTHRAVHNGIFHT, = RRERA BAFRTH. HBEkA, B
AT JEWAT . mAAT. REATH H R Z4k+20bp. —18bp. +31bp. +4bp
Z 4.19%. 3.25%. 2. 48%. 2. 24%, BMATIRIL B ETEE R K. NMERA,
ML EWER RO &, F15. T47. &%, HM. Tk, FEK,
BENEAE SObp AL, #aHES &, TRASTRIK A 0.1% kA
BT ek, M AR,

B B MrE, HALRAT (32F, 85 5KRE, SERE) 42k Rg
I T B 150p £ 1. 54%, fFTHEEH. BBKE, BHAT. RIDAT.
WEAT. RAFTHF IR T b-14bp. —18bp. —6bp. +21bp £ 1. 73%.
1.12%. 1. 2%, 1. 31%, EAAT4 L REE RS, 2R EMEER K,
AT E W E R K, BRRERMK. MORE, FLEEm@ER
KeGF R BT 2. HM. KA, ZEWEL SObp vA L, #xid
F, . EiE. #HE. THRHYE 0 SWAA.

B ARHRSTE, HRET (32K, 80 1 REOAT, 5 KRB, 6 RK
B RREIRL TR 20p £ 1.31%, LR TFTRESL, BrkA, BAHT
B AT R AT RE AT 051 2Rk ZAL-Tbp. 0bp. +21bp. +4bp £ 1. 57%.
0.88%, 0.44%. 0.41%, KATRRFER SR LLENRERKR, TR
AT TR REIR sk 4 T, MERE, ILERERX
A FR. B FE AT, HEWEAE0p AL, S3HEs @, F
. Tk, 7. F&. €5, #HBEHE 0. 2%LA.

Bl & 22: | FERATAI LN b FE# R R E
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ZHONGTAI SECURITIES TR B R4

X # 3% &R R E 2018 2019 2020 2021 2022 1H23 2023 £ 1H23
IR AT 5.08% 4.47% 3.80% 3.42% 2.85% 2.19% 2.26% 0.06%
BT 6.30% 5.63% 5.48% 3.79% 2.58% 2.03% 1.73% -0.30%
R 44T 5.74% 4.69% 4.65% 3.92% 2.21% 1.97% 1.81% -0.16%
o E AT Y 419% 3.55% 3.35% 2.93% 1.57% 1.45% 1.27% -0.18%
Sl AT 4.11% 4.45% 3.86% 2.62% 2.14% 1.96% -0.18%
WA AR AT 2.40% 3.55% 1.69% 1.30% _ 0.06%
B AT 6.64% 6.09% 3.55% 2.06% -0.17%
45 AT 7.34% 6.09% 3.38% 3.06% 1.22% 1.25% 2.24% 0.99%
AT 6.27% 5.85% 413% 2.92% 1.72% 1.61% 1.39% -0.22%
R4 /AT 4.04% 4.31% 3.40% 1.87% 1.89% 1.79% 1.29% -0.50%
AT 3.79% 3.34% 2.74% 1.57% -0.08%
Kk G AT 6.06% 467% 4.34% 3.30% 2.26% 2.06%
AT 4.56% 5.20% 5.59% 5.14% 3.81% 2.74% 2.07% -0.67%
F S ARAT Y 675% 3.32% 3.37% -0.02%
9T BT 3.69% 5.41% 6.01% 3.97% 2.59% -0.36%
A T AT 0.00%
BT 2.66% 2.59% -0.03%
FHAAT 1.71% 1.16% 0.00%
AT 3.31% 3.10% 4.23% 2.44% 1.37% 1.15% 1.12% -0.03%
& AR AT 4.32% 2.00% 4.21% 2.41% 2.41% 2.32% 2.41% 0.09%
Fo M AT 6.05% 3.28% 3.18% 2.24% 1.40% 1.53% 1.14% -0.39%
ST 4.17% 1.69% -0.13%
A AT 6.35% 3.44% 1.60% 1.56% 1.17% -0.39%
® AT 0.00%
B AT 6.62% 8.81% 8.28% 0.00%
FOM AT 6.44% 3.57% 4.21% 5.75% 5.19% -0.57%
5 AT 0.00%
# M 44T 4.41% 451% 4.33% 2.20% 1.24% -0.14%
B/ 4.78% 6.25% 4.92% 3.17% 2.17% 3.00% 2.17%
FERAT 4.08% 6.17% 3.23% 4.44% 6.55% 4.88% 5.67% 0.79%
24T 6.96% 1.74% 0.00%
B R AT 2.00% 2.91% 2.71% 2.52% 2.54% 2.26% 3.11% 0.85%
AT 0.00%
R HAT 0.00%
% MARAT 1.91% 121%  083%  091%  112% 0.21%
AR ARAT 0.00%
KRBT 0.00%
AR AT 4.11% 3.82% 2.04% 2.46% 2.91% 3.75% 6.86%
e AT
HE AT 3.22% 3.00% 2.69% 1.58% -0.19%
PR AT 1.89% 2.28%
BOR AT 3.32% 2.78% 4.85% 1.42% 1.19%
WA 5.11% 4.47% 4.00% 3.12% 2.01% 1.70% 1.54% -0.15%
B A4 5.12% 4.43% 4.16% 3.44% 2.25% 1.87% 1.73% -0.14%
B Ay 47 5.47% 4.94% 3.86% 2.63% 1.55% 1.31% 1.12% -0.18%
WE 3.87% 3.40% 2.94% 1.77% 1.29% 1.25% 1.20% -0.06%
R4 2.97% 2.78% 2.67% 121%  103%  110%  131% 0.21%

FoARIR: AN A MR, RIERFTIT AT

B #E 23: L FERITAILNGHb /= R A R F
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ZHOMGTAI SECURITIES

AT R ERE

A BRSRRE 2018 2019 2020 2021 2022 1H23 2023 B 1H23
LRI 1.16% 1.20% 1.69% 3.63% 4.56% 4.99% 4.04% -0.95%
R ARAT 1.35% 0.80% 1.14% 1.62% 3.78% 4.14% 4.96% 0.82%
ARk AT 1.36% 1.42% 1.78% 3.21% 5.16% 5.44% 5.07% -0.37%
O AT 2.63% 2.86% 4.12% 2.95% 3.28% 0.33%
i 44T 1.35% 1.25% 2.80% 3.39% 4.99% 1.60%
R4 4R AT 1.45% 1.01% 2.45% 1.44%
BT 1.41% 4.08% 5.52% 5.26% -0.26%
P 43 4R AT 1.19% 3.35% 3.63% 3.08% 5.20% 2.59% -2.70%
R ARAT 2.63% 2.07% 2.75% 3.06% 2.88% 4.11% 1.23%
R &/ BAT 0.69% 2.66% 4.28% 5.13% 4.92% -0.21%
S ARAF 0.92% 1.08% 1.30% 0.81% 0.84% 0.03%
K ARAT 0.73% 1.23% 3.89% 4.22% 5.33% 1.10%
P RAT 2.82% 3.71% 4.21% 0.44%
F % RAT Y 156% 1.18% 1.43% 1.01% 0.86% -0.15%
AT 1.66% 2.31% 2.48% 0.17%
AL ARAT 0.00%
R ARAT 0.96% 1.37% -0.76%
F AT 1.37% -0.18%
TR ARAT 1.47% 1.87% 2.08% 2.50% 0.46%
¥ MR AT 2.14% 6.33% 3.71% 3.77% 2.20% 3.77% 1.57%
o B AT 0.97% 2.79% 3.78% 3.45% 3.85% 6.36%

AT 2.39% 3.05% 2.56% 2.06% 211% 0.05%
AR AT 1.18% 2.40% 217% 3.05% 0.88%
K AT 0.00%
FH 44T 1.25% 3.47% 4.06% 4.19% 6.48%
G4 AT 0.00%
O AT [ 01w 1.36% 6.66% 455% 3.20% 2.60% -0.60%
B/ AT 3.67% 4.81% 5.22% 4.81% -0.41%
F & 4T | 056% | 024%  031% | 1.45% 2.52% 6.77% 1.37%
ERIL 1.35% 1.98% 0.00%
T RIS 1.51% 1.79% 3.88% 4.71% 5.88% 7.14% 6.48% -0.66%
W RAT 0.00%
T 4T 0.00%
% WARAT 0.00%
R AT 0.00%
B 0.00%
HOR B 4 [oEe%  163% 2.34% 3.44% 6.10% 3.02% 1.36% -1.66%
¥ AT 0.00%
ThEGAT 0.00%
FOREAT 0.97% 0.85% 1.50% 1.24% 1.39% 1.78% 2.18% 0.40%
# R B AT 0.70% 8.61% 7.29% 9.11% 9.28% 0.17%
sy 0.84% 0.83% 151% 2.29% 3.58% 3.68% 3.71% 0.09%
B # 47 1.01% 0.82% 1.80% 2.61% 4.08% 3.99% 419% 0.20%
B4 A7 m 1.01% 173% 2.91% 3.43% 3.25% -0.18%
W 1.65% 2.37% 2.32% 217% 2.48% 0.31%
R # AT 0.84% 1.48% 1.74% 1.72% 2.49% 2.20% 2.24% 0.04%

FoARIR: AN A MR, RIERFTIT AT

BE 24: | TRITA LT R ITH TR E
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ZHONGTAI SECURITIES TR B R4
EEBIETRE 2018 2019 2020 2021 2022 1H23 2023 5 1H23
I 4RAT 0.55% 0.93% 2.06% 1.94% 1.93% 2.04% 1.83% -0.20%
R ARAT 0.44% 0.78% 1.78% 2.25% 2.35% 1.82% 1.78% -0.05%
Rk AT 0.85% 1.45% 2.06% 1.59% 1.79% 1.70% 1.92% 0.22%
P B 4R AT Y 25% 2.64% 2.38% 1.47% 1.35% 1.36% 1.28% -0.08%
BT 0.48% 1.88% 1.77% 1.24% 1.00% 0.70% -0.31%
R G 4R AT [T0% " 045% 0.41% 0.35% 0.62% 0.83% 0.74% -0.10%
1R AT 0.46% 208% [402% T 232% 1.10% 0.82% 0.76% -0.06%
P 1Z 4R AT 0.72% 1.12% 0.54% 0.94% 2.16% 0.76% 0.63% -0.14%
R ARAT 0.32% 0.82% 0.98% 0.61% 1.26% 1.12% 0.98% -0.14%
R A /4R AT 0.28% 0.65% 0.63% 0.58% 0.72% 0.95% 1.15% 0.20%
S 44T 0.55% 0.85% 0.41% 0.35% 0.41% 0.52% 0.95% 0.43%
PR 5 0.54% 0.82% 0.87% 0.69% 0.61% 0.55% -0.06%
AT _ 0.25% 0.56% 0.46% 0.53% 0.35% -0.17%
F AT 0.00%
o 4RAT 0.31% 0.43% 0.78% 1.36% 2.46% 2.46% 2.00% -0.46%
T AT 0.00%
BRI 0.44% 0.30% 0.92% 0.19% 0.22% 0.00%
T ARAT 0.21% 0.02%
I ARAT 0.42% 1.73% 1.51% 1.11% 0.30% 0.30% 0.45% 0.15%
IR 44T 0.28% 0.28% 0.28%
o 447 0.38% 2.66% 0.65% 0.75% 0.22% 0.49% 0.32%
e 0.26% 0.38% 0.20% 0.33% 1.41%
B4R AT 0.69% 0.55% 0.34% 0.27% 0.22% 0.19% -0.03%
| AT 0.00%
F BT 040% [N008% 0.00%
M 4147 0.22% 0.56% 2.19% 0620 [INCGSIN o.71% 1.12% 0.41%
7 5 AT 0.00%
M 44T 0.81% 043% [T0M% T 020% 0.23% -0.12%
I/ 4T 0.92% 1.43% 1.70% 0.90% 0.78%
F & AT 0.94% 0.52% 0.44% -0.32%
EXIp St 1.88% 2.42% 0.00%
TR AT 0.60% 0.30% -0.01%
TR 4R AT 0.00%
T AT 0.00%
¥ BT 0.00%
R AT 0.00%
REBAT 0.00%
R [ omew o029 [NO0S%IT  033% oo%  os2 |[NCISIENN|IIE076%
¥ AT 0.00%
hERAT 2.19% 091% [IN0I05%M0:20% 0.11%
PR 0.19% 0.24% - 0.85% 0.27% 0.39% 0.57% 0.18%
R AT 2.74% 0.28% 0.20% 0.36% 0.16%
LA 0.92% 1.22% 1.60% 1.42% 1.45% 1.33% 1.31% -0.02%
B4 1.22% 1.46% 2.04% 1.78% 1.76% 1.64% 1.57% -0.07%
By 47 0.37% 0.80% 0.81% 0.80% 1.09% 0.88% 0.88% 0.00%
A 0.29% 0.75% 0.73% 0.44% 0.23% 0.23% 0.44% 0.21%
R AT 1.52% 0.38% 0.37% 0.41% 0.04%
TR IR AN MR, AESFFR AT
B2, RERFRRE: fFIRRI, BHHERNAES
B AARKRRRAF PR EALS, BE 2023 5K, RERKREER

t+dbp £ 0. 92%, 5% TFHARRR, By &, KL FHRERA,
KAT AT MR A ATH AR 0+3bp. +7bp. —2bp. +19bp, IWRF
AT ERERK, REARABERK, HLkA, KATREEF R
TRERT AL, RERRERRERIK 4 0.75% RETRS, A
1.32%, FRARAAT 1. 3%, REAT 1. 14%. ANBES @, REWELRE,
M. AT WM. AR HR R EMREAT Sbp; xHEARA, mAFR
TR, A 0.55%, FEK AMINEAT 0. 59%, SLIPKAT (ERAEVASL). &
LBBATEE AR,

B % 25: LHFRTEEFTHARE
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ZHOMGTAI SECURITIES

AT R ERE

AAREHRTRE 2018 2019 2020 2021 2022 1H23 2023 ] 1H23
IR 0.71% 0.61% 0.56% 0.49% 0.60% 0.66% 0.70% 0.05%
AT 0.40% 0.41% 0.40% 0.39% 0.54% 0.60% 0.65% 0.05%
R A AT 0.65% 0.59% 0.62% 0.51% 0.65% 0.66% 0.73% 0.07%
¥ B AR AT Y 062% 0.55% 0.58% 0.46% 0.63% 0.66% 0.67% 0.01%
B ARAT 1.06% 0.95% 0.84% 0.85% 0.96% 0.81% -0.15%
W it AR AT 1.07% 0.99% 0.97% 0.94% 1.13% 1.09% 1.12% 0.03%
BE AT 0.79% 0.73% 0.81% 0.81% 0.89% 0.84% 0.89% 0.05%
15 AR AT 1.00% 0.88% 1.10% 0.95% 1.03% 1.08% 1.21% 0.14%
R AAT 1.28% 1.32% 1.35% 1.28% 1.29% 1.47% 1.42% -0.05%
R A/ AT 2.09% 1.85% 1.95% 1.65% 1.50% 1.41% 1.52% 0.11%
% b 4 AT 0.64% 0.75% 1.04% 1.01% 1.47% 1.39% 1.42% 0.03%
K RAT 1.17% 1.38% 1.19% 1.08% 1.09% 1.18% 1.36% 0.18%
A7 ARAT 1.41% 1.57% 1.65% 1.76% 1.51% 1.55% 1.69% 0.14%
P RAT Y 107% 1.19% 1.13% 1.21% 1.32% 1.35% 1.37% 0.02%
AW AT 0.61% 0.90% 0.72% 1.07% 1.50% 1.50% 1.91% 0.41%
bR AR AT 0.00%
W ARAT 0.70% 0.74% 0.90% 0.88% 1.09% 1.59% 1.50% -0.09%
TR AT 0.63% 0.92% 0.89% 1.24% 1.39% 1.48% 1.50% 0.01%
L ARAT 0.57% 0.66% 0.67% 0.74% 0.97% 0.96% 1.02% 0.06%
% M A AT 0.00%
A M 4 AT 0.77% 0.54% 0.45% 0.35% 0.61% 0.74% 0.59% -0.15%
L& RAT 0.61% 0.88% 1.12% 0.77% 0.83% 0.98% 0.89% -0.09%
AR ARAT 0.71% 0.58% 0.51% 0.58% 0.58% 0.55% -0.04%
K i AAT 0.00%
B RAT 0.76% 0.46% 0.54% 0.00%
F5 O A AT 1.74% 1.69% 2.24% 2.15% 2.49% 2.32% 1.72% -0.60%
& 2 AR AT 0.00%
7 AT 0.66% 0.61% 0.65% 0.46% 0.68% 0.92% 1.02% 0.10%

B/ AT 0.00%
F & AT 0.25% 0.38% 0.55% 0.61% 0.96% 0.97% 1.18% 0.20%
ZPARAT 0.00%
T RARAT 1.24% 0.97% 0.99% 0.90% 1.30% 1.65% 1.98% 0.33%
LI ARAT 0.00%
R AT 0.00%
FMBRAT 0.80% 0.80% 0.76% 0.77% 0.89% 0.80% 0.78% -0.02%
7 RARAT 0.00%
KRBT 0.00%
AR B AT 2.22% 1.31% 1.10% 1.00% 1.43% 1.38% 1.67% 0.29%
K e AT 1.08% 0.00%
o F AT 0.79% 0.92% 1.14% 1.21% 1.49% 0.28%
FREAT 0.51% 0.65% 0.62% 0.79% 0.94% 1.12% 0.18%
R B AT 0.98% 0.71% 0.61% 0.66% 1.17% 1.34% 1.60% 0.26%
L AR AT 0.79% 0.77% 0.78% 0.72% 0.85% 0.88% 0.92% 0.04%

B A 47 0.64% 0.61% 0.60% 0.54% 0.68% 0.71% 0.75% 0.03%
47 1.12% 1.12% 1.20% 1.14% 1.22% 1.23% 1.30% 0.07%
BB AT 0.69% 0.76% 0.85% 0.83% 1.03% 1.16% 1.14% -0.02%
R B AT 1.15% 0.73% 0.71% 0.72% 1.04% 1.13% 1.32% 0.19%

T KR B AR, T RAESFFR T

wmaySARRAE, SATEE. AT, HRXFLER. b TiHEes
L FBATHAWE R LY, EZ BRI AsS, RNMRARERR
Bamed 20 AL (RRATLEEARE ) EFRATHHA, b 28
VIR RAMEAR, KATA B ATHIEARA T4

BRF @, HABATRREICLES 100p £ 0. 1%, SR EALSHE, X
FEPRELE. WERRA, BAT. BT, WRAT. RETHHR
Fo T Ak+1bp. +5bp. —2bp. +14bp £ 0.46%. 0. 5%. 0.38%. 1.06%, ASA
BB HE T ER TR, EARRRERBIK, BAAT. 2HRLERER
IR AT BATAT AR TR B R EUSFAT 0 IK.88 PR 467, {2465 K
FABEAK ., MERA, IR ENR AR KA AR . AT M Ao
AR EEEAE 3bp vA L, E P FR M P E S0bp, RATKE 10bp, i
FrEm, HN. FMIHE 0. 2%, BERERE.

ERFH @, AR LRI TY Top £ 2. 14%, 4 1H23 4 Ff
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ZHONGTAI SECURITIES AAeRERE

T, RATREAFRFRERERERK, BROAT R E., BERE,
B 4T BRAT. WAEAT. RAATH A FRb K 4L—10bp. —1bp. +7bp. +49bp
£ 1.82%. 2.58%. 1.99%. 1. 4%. 12 A F R B & R4 1H23 %54 T T 1%,
{admde TR g &8, 484K 2020 ARG & E 11bp, T ILAZ A FR&
REANT G, 2023 R R T RATRENZLRKR. AT ha &
121 A M, RRB AT R AR, RBESS, THBEEA
FRBARARACT R F b b f N G R E18 . ANBRE, R E
PR KA AT Bl RAT. P, BEWEA 10bp vA L,

B O ERA @, HARBATRREEIRL TR 200p £ 1. 38%, E4&MAF4E
FRKE, BARBARERERK. BRERA, BHAT. BT WK
AT RBAT 5 FRe T 4L-21bp. —16bp. +52bp. +25bp £ 1. 3%. 1. 53%.
1. 16%. 1. 55% ARIBEAF ARSLAB IR, M AR R F g 2022 £ 5] 5 8 1. Th,
b5 1H23 F2 2023 ¥ ZMATFHREAY, FARBITHERAZE. A
kA, R ERERKOARAL. M. Bk FN. T4, BE
g E AL 50bp VA L.,

B ZERFE@, HALARRERLES Top £ 1. 1%, {2F L TFH 3bp,
BIRRA, BAAT AT AT REATH A IR EAL+13bp. —4bp.
+8bp. +18bp & 1.12%. 0.97%. 1.36%. 1.59%. RIEAFAZLIBII, 2
TRARER 2019 AF]FE 1.84%, BB H 2021 FkgEIAE 1 1%
LI i@k sh, B FREREZARIFNE, T EEMNENT,
MGERKERERPMDEZIEDLYE, FHDRE, RRERZ
IR EATE, ABRERA, RLBERERKOH T2, M. R .
WA, R EE A Sbp A L, H P, Ao RARKE A 40bp A
E.

BE 26: L FRITNIABBTHFRE
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ZHONGTAI SECURITIES TR ERE
AABEERE 2018 2019 2020 2021 2022 1H23 2023 B 1H23
IHRAT 0.23% 0.28% 0.24% 0.39% 0.42% 0.44% 0.02%
AT 0.24% 0.23% 0.19% 0.20% 0.36% 0.42% 0.42% 0.00%
AL 4R AT 0.31% 0.30% 0.38% 0.36% 0.51% 0.50% 0.55% 0.05%
P AT Y 02% 0.26% 0.29% 0.24% 0.41% 0.43% 0.42% -0.01%
Bl AT 0.36% 0.37% 0.34% 0.44% 0.47% 0.37% -0.10%
R AR AT 0.36% 0.38% 0.47% 0.43% 0.57% 0.50% 0.55% 0.05%
B RAT 0.28% 0.25% 0.29% 0.28% 0.35% 0.35% 0.37% 0.02%
PRI
RN 0.27% 0.27% 0.34% 0.40% 0.52% 0.58% 0.62% 0.03%
R/ BAT 0.21% 0.22% 0.26% 0.50% 0.57% 0.67% 0.10%
& BAT 0.31% 0.33% 0.53% 0.49% 0.56% 0.51% 0.56% 0.05%
X RARAT
BRI
F R RAT T 03% 0.31% 0.34% [N  0.32% 0.30% -0.02%
W ARAT
L ARAT
R ARAT 0.47% 0.40% 0.43% 0.43%
TR ARAT
ILIRARAT
% ra 4 it
o AT 018% | 013% | -0.05%
kAT 0.21% 0.16% 0.14% 0.16% 0.20% 0.26% 0.06%
AT 0.25% 0.25% 0.25% 0.41% 0.46% 0.45% -0.01%
K i 4 AT
M A AT 0.52% 096% | 165%  161% @ 117% | -050% |
& 5 AT 0.85% 0.66% 0.50% 0.47%
M AT 0.15% 0.24% 0.22% 0.17% -0.04%
B/ 4
F & RAT
Z P RAT
T RRAT 0.59% 0.34% 0.29% 0.27% 0.52% 0.71% 0.77% 0.06%
W4T
R AT
AT 0.39% 0.27% 0.15% 0.23% 0.50% 0.52% 0.49% -0.03%
ARARAT
KR BAT
R4 0.27% 0.24% 0.27% 0.41% 0.75% 0.84% 115% | 031% |
K RAT
0 FARAT
PRI 0.22% 0.28% 0.33%
i R AT 0.43% 0.33% 0.31% 0.46% 0.77% 1.01% 1.11% 0.10%
IR ¥ 0.28% 0.27% 0.31% 0.29% 0.43% 0.45% 0.47% 0.02%
B A 4 0.28% 0.27% 0.30% 0.28% 0.43% 0.45% 0.46% 0.01%
B 47 0.27% 0.28% 0.35% 0.36% 0.41% 0.45% 0.50% 0.05%
WA A 0.19% 0.17% 0.24% 0.26% 0.37% 0.41% 0.38% -0.02%
KA 0.31% 0.28% 0.29% 0.43% 0.74% 0.93% 1.06% 0.14%

FopHRIR: NG WA, b RAE RS AT

HE 27: LRI FRHTRE

HH L ik EXZ G0 EERF IR 36 -
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ZHONGTAI SECURITIES TR B R4
BRFREE 2018 2019 2020 2021 2022 1H23 2023 B 1H23
I AT 2.21% 1.89% 1.90% 1.83% 2.21% 2.45% 0.18%
AT 0.97% 1.03% 1.40% 1.33% 1.45% 1.66% 1.65% -0.01%
R AT 1.66% 1.57% 1.55% 0.99% 1.23% 1.60% 1.40% -0.20%
P B ARAT Y 226% 2.15% 2.45% 2.00% 1.98% 1.89% 1.79% -0.10%
A ARAT 2.38% 2.21% 2.20% 1.95% 2.44% 1.92%
W4 4R AT 1.67% 1.74% 1.83% 1.65% 1.94% 1.82% 1.71% -0.12%
1 AT 1.11% 1.35% 1.66% 1.65% 1.77% 1.68% 1.75% 0.07%
P43 4R AT
AT 1.81% 2.30% 2.52% 1.98% 1.82% 2.49% 2.43% -0.07%
R & /AT 2.48% 3.28% 2.95% 2.67% 2.90% 2.98% 0.08%
S ARAT 1.06% L.47% 2.16% 220% [401% " 394% | 393% | -0.01%
R ARAT
B ARAT
F g AAT Y 13 1.66% 2.16% 2.11% 2.68% 2.88% 2.77% -0.11%
A RAT
b AR AT
AT 2.14% 1.80% 3.15% 3.15%
TR ARAT
LR ARAT
% A 44T
AL AT
b ARAT 1.65% 1.63% 1.74% 1.65% 1.84% 2.14% 1.76% -0.38%
ARG AT 0.87%
K 4RAT
F BT
FOM AT 0.89% 1.56% 2.10% 2.07% 2.09% 2.04% 2.10% 0.06%
& 5 AT
7N AR AT
B/ 44T
F &I [T0%0% T o0.82% 1.79%
EXLE ¥5
RS 1.99% 1.02% 0.79% 1.51% 1.79% 1.99% 0.20%
T ARAT
By AT
& AT 0.91% 0.93% 0.85%  063%  062%  0.91% 140% |04 |
TR ABAT
KR AT
FRWAT
H e AT
AT [To26% = 04 o8%
PR 1.22% 1.33% 1.72%
R AT
B ARAT 1.43% 1.80% 2.03% 1.84% 2.02% 2.21% 2.14% -0.07%
B A 4T 1.54% 1.81% 1.85% 1.63% 1.66% 1.92% 1.82% -0.10%
B 1.33% 1.81% 2.21% 2.12% 2.47% 2.59% 2.58% -0.01%
R 1.57% 1.46% 1.58% 1.37% 1.76% 1.92% 1.99% 0.07%
xHt o oo aom | oewe  oem oo v | oume |

FoARR: AN A MR, RIERFTIT AT

B#% 28: EFRITNIANFLHTRE
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ZHONGTAI SECURITIES TR ERE
HRERRE 2018 2019 2020 2021 2022 1H23 2023 ¥ 1H23
I RAT 2.30% 2.00% 1.65% 171% 1.84% 1.34% -0.51%
AT 1.07% 1.33% 0.95% 0.95% 0.87% 0.66% 0.84% 0.18%
Ak 4 AT 0.77% 0.96% 1.85% 1.21% 1.16% 0.94% 1.00% 0.06%
o B AT T
% i 4R AT 1.82% 1.79% 1.71% 1.66% 1.89% 1.45% -0.43%
W R AT 1.94% 1.23% 1.17% 1.54% 2.12% 2.23% 1.80% -0.43%
B AT 1.40% 1.19% 1.39% 1.40% 1.35% 1.18% 1.23% 0.05%
LREE &5
R AT 2.63% 2.60% 2.89% 4.08% 3.72% 3.39% 2.78% -0.61%
R /AT 0.60% 0.60% 0.94% 1.07% 0.95% 1.02% 0.06%
e 1.21% 1.57% 2.19% 2.08% 2.18% 2.25% 2.08% -0.17%
H RARAT
R ARAT
F AT Y 054% 0.74% 0.70% 1.26% 2.03% 1.38% 1.23% -0.15%
A7 4T
AT AT
R AT 1.20% 1.15% 1.28%
TR ARAT
LA ARAT
M4 AT
o 44T [ 02%  046% 0.61% 0.48% 1.07% 1.72% 1.10% -0.62%
ki AT 0.52% 1.15% 1.87% 1.46% 1.70% 1.81% 1.21% -0.60%
AR AT 9.06% 3.87% 3.05% 0.69% 0.71% 0.02%
Ky AAT
F it [0 0205 1.03%
#4147 2.55% 4.48% 8.19% 5.00% 2.87% 1.81% 108% |IIEG7ER|
B AR AT
7 AT 0.59% 0.93% 1.63% 1.00% 0.94% 1.26% 1.44% 0.17%
B/ AT 0.37%
F & RAT 0.58% 0.88%
Z AT
TR RAT 0.96% 0.81% 1.50% 1.65% 1.32% -0.33%
I AR AT
Ry AT
% AT 1.25% 0.64% 0.62% 0.63% 0.90% 0.96% 0.79% -0.17%
7 RARAT
REBAT
R AT 0.98% 0.89% 0.93% 1.57% 1.72% 1.57% 1.72% 0.14%
e RAT
hF AT 3.77% 5.20% 4.01%
PR 0.48% 0.54% 1.20%
e R A AT 179% 1.39% 0.94% 0.93% 1.47% 1.40% 183%  |INGEA%|
¥ ¥ 1.32% 1.41% 1.47% 1.52% 1.70% 1.58% 1.38% -0.20%
B A 1.36% 1.47% 1.41% 1.41% 1.58% 1.51% 1.30% -0.21%
WA 4T 1.57% 1.51% 1.61% 1.92% 1.69% 1.53% -0.16%
Y Xix 0.96% 1.40% 1.10% 1.40% 1.68% 1.16% -0.52%
RH A 1.74% 1.36% 1.20% 0.90% 1.35% 1.30% 1.55% 0.25%

FoARR: AN A MR, RIERFTIT AT
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ZHONGTAI SECURITIES R EHRE
AREEFFRE 2018 2019 2020 2021 2022 1H23 2023 B 1H23
I 44T 2.23% 1.30% 0.97% 091%  07%  0.86% 0.08%
AT 373% 3.74% 0.99% 0.72% 065%  058%  0.95% 0.38%
e 2.55% 1.62% 0.85% 0.64% 0.65%  O51%  0.76% 0.20%
P B 4L Y 14m% 1.25% 1.10% 0.85% 097%  108%  1.14% 0.06%
B AT 2.96% 1.21% 0.69% 072%  061%  0.78% 0.17%
B AT 2.42% 2.42% 1.99% 167% 169%  161%  172% 0.11%
B AT 1.34% 0.81% 0.64% 0.62% 0.64%  056%  0.61% 0.05%
P AZ 4T
R AT 1.56% 1.42% 151% 1.30% 151%  159%  151% -0.08%
R A /AT 3.00% 2.82% 2.13% 161%  117%  120% 0.03%
Sk AT 2.08% 1.25% 0.67% 0.52% 056%  061%  0.79% 0.18%
K ARAT
R RAT
AT Y 100% 1.30% 1.13% 1.01% 269%  145%  0.83% -0.62%
A7 B AR AT
4R R AT
AT 0.59% 0.70% 0.84%
T ARAT
TR AT 2.82% 2.26% 1.43% 107%  105%
3 A ARAT
HoM 4R AT 2.12% 1.13% 0.73% 0.55% 076%  073%  0.69% -0.04%
L RAT 1.30% 0.64% 0.53% 0.29% 057%  095%  115% 0.20%
AR AR AT [1se5% 8.96% 4.79% 1.92% 1.37% 0.97% -0.40%
* i A7
B ARAT 4.54% 2.71% 1.63%
Ho Bt 3.00% 3.21% 4.03% 3.46% 3.38% 3.15% 2449  |EGT25%000|
4T
7 44T 1.21% 0.84% 0.76% 0.57% 095%  137%  151% 0.13%
/4R 0.27%
& AT 0.68% 0.75%
YL Y
TR 2.30% 2.23% 246%  3.20%  442% 1.21%
T AT
R AT
& W4T 0.72% 0.95% 0.92% 0.94% 099%  080%  0.78% -0.02%
I RARAT
KRBT
AT T 383% 2.42% 2.02% 159% 200%  179%  2.04% 0.25%
F e AT
HF AT
PRWAT 5.09% 2.78% 1.18%
AT 7 1.37% 0.87% 0.82% 0.73% 149%  174%  2.05% 0.31%
A 1.83% 1.84% 1.43% 1.12% 113%  102%  110% 0.07%
B A 4 [ 210% @ 197% 1.36% 1.06% 1.06% 0.99% 1.12% 0.13%
R Ay 4T 1.40% 1.74% 1.56% 1.24% 124%  101%  0.97% -0.04%
Y s 1.84% 154% 1.41% 1.07% 112%  128%  136% 0.08%
KA 1.88% 1.29% 1.08% 0.94% 140%  141%  159% 0.18%

FoARR: AN A MR, RIERFTIT AT

3.3 IR A: 2023 FAHFRFFE NI RRIAZNEA T H#

B 1, @A 2023 S E4RATAAIRAR 1H23 N8R A 3bp £ 1. 3%.
it — R Z AT RS L h, —REE . W53 A

SR FE, WHAER 1023 LARE DB A: BT RBAT. K
FrFRFAT, AT FH-1bp/+4bp/+6bp/+15bp. ¥, KATHIHELE
Bk BARKE (1. 14% ), JATATAR R AR IR KT (1. 68% ).

ANERA, 2023 Sl iiRas 1H23 R ERSHANBAE: M. Hrm. £
B BT, REWEH 30bp vA L,

HHCRIREXZ B EEE -39 -
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ZHOMGTAI SECURITIES

LR AR

B# 30: | HRITEHERIENR

IRRAT
HARARAT
R 4RAT
P ARAT
SBARAT
Wi AR AT
BEARAT
AT ARAT
W RARAT
RA/ 5T
Sk AT
K RARAT
R ARAT
S ARAT
T ARAT
AT RAT
# W ARAT
T HARAT
ILHARAT
A 4RAT
Ao 4RAT
LiRAT
ARAERARAT
Kiy 447
F 5 ARAT
FRMARAT
W S ARAT
TN ARAT
S/ AT
& AT
ZMARAT
T RARAT
ILIAARAT
RAHRAT
wRAAT
T RARAT
KRBT
HRBAT
FERAT
T FARAT
PR AT
wRBAT
LA
B A 47
R 4T
W AT
REAT

2022
1.22%
1.03%
1.08%
1.10%
1.16%
0.95%
1.29%
1.60%
2.20%
1.99%
1.67%
1.96%
1.87%
1.90%
1.96%
2.26%
1.21%
0.82%
1.02%
4.14%
0.59%
1.70%
0.81%
1.50%
1.55%
2.97%
2.39%
0.68%
1.19%
0.99%
4.92%
2.97%
1.06%
0.71%
1.06%
0.65%
1.22%
3.00%
1.20%
1.06%
1.44%
1.33%
1.31%
1.10%
1.78%
1.51%
1.40%

1Q23 1H23 3Q23 2023 1Q24 238¥1H23
NA. 1.18% NA. 1.27% NA. 0.09%
N.A. 1.13% N.A. 1.12% N.A. -0.02%
NA. 0.99% NA. 1.08% NA. 0.10%
NA. 0.98% NA. 1.06% NA. 0.08%
1.22% 1.28% 1.33% 1.38% 1.39% 0.10%
0.95% 0.96% 0.92% 0.91% 0.99% -0.05%
1.23% 1.25% 1.25% 1.26% 1.31% 0.01%
NA. 1.43% N.A. 1.63% NA. 0.20%
N.A. 2.07% N.A. 2.02% N.A. -0.05%
NA. 2.00% NA. 2.00% NA. 0.00%
NA. 1.43% NA. 1.36% NA. -0.07%
N.A. 1.93% N.A. 1.95% N.A. 0.01%
NA. 2.19% NA. 1.96% NA. -0.23%
NA. 1.71% NA. 1.76% NA. 0.05%
N.A. 1.77% N.A. 1.62% N.A. -0.15%
NA. 1.67% NA. 1.72% NA. 0.05%
NA. 1.25% NA. 1.31% NA. 0.06%
NA. 0.85% N.A. 0.93% NA. 0.08%
NA. 0.99% NA. 1.07% NA. 0.07%
NA. 2.91% NA. 2.05% NA. -0.87%
0.54% 0.59% 0.68% 0.62% 0.54% 0.03%
N.A. 1.68% N.A. 1.71% N.A. 0.03%
NA. 0.82% NA. 0.80% NA. -0.02%
N.A. 1.59% N.A. 1.53% N.A. -0.06%
N.A. 1.52% N.A. 1.42% N.A. -0.10%
NA. 3.04% NA. 411% NA. 1.07%
NA. 2.02% NA. 2.29% NA. 0.27%
NA. 0.73% N.A. 0.72% NA. -0.01%
NA. 1.50% NA. 1.10% NA. -0.40%
NA. 1.06% NA. 1.00% NA. -0.06%
NA. BB NA. 3.45% N.A. -2.29%
NA. 257% N.A. 1.95% NA. -0.62%
NA. 1.46% NA. 1.19% NA. -0.26%
NA. 0.68% N.A. 0.66% NA. -0.01%
N.A. 1.02% N.A. 1.23% N.A. 0.21%
NA. 0.63% NA. 0.73% NA. 0.11%
N.A. 1.43% N.A. 1.70% N.A. 0.27%
NA. 2.39% N.A. 3.55% NA. 1.15%
NA. 1.22% NA. 1.29% NA. 0.07%
NA. 0.89% NA. 1.84% NA. 0.95%
N.A. 1.36% N.A. 1.25% N.A. -0.11%
NA. 1.40% NA. 1.42% NA. 0.02%
1.11% 1.26% 1.14% 1.30% 1.20% 0.03%
1.09% 1.08% 1.13% 1.14% 1.19% 0.06%
1.23% 1.69% 1.25% 1.68% 1.31% -0.01%
0.54% 1.36% 0.68% 1.40% 0.54% 0.04%
N.A. 1.35% N.A. 1.50% N.A. 0.15%

TR R R DS MR, FRIESFRAT

2. @A 90 KAk B BRI £H-PAA. ATLREREE: 2023 %
EFRATEE 90 KA L BB AT E bb+1bp £ 0. 8%, 4% 1H23 3R pb+2bp,
wHg 90 RvA b B ERALT.

SHERE, FIKERERKXE A BT BB4T. KRBT X
47, FlEb 2022 533 2h-6bp/—4bp/+3bp/+5bp. KATHAHELEHHr e &
AT (0.73%); PtriTag (0.98%) f2i&haE R K.

AMEERE, 2023 FRIERER S OAMABRA: M. FR. ¢k, 5,
EiE. R4, Bl E 10bp vA L,

HHCRIREXZ B EEE - 40 -
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ZHOMGTAI SECURITIES

LR AR

B# 31: _FHRTEH 90 FU_E L IFA

2022 1Q23 1H23 3Q23 2023 1Q24 2381H23 23@LL
IHRAT 0.82% N.A. 0.75% N.A. 0.86% N.A. 0.11% 0.04%
HARARAT 0.62% N.A. 0.69% N.A. 0.77% N.A. 0.07% 0.15%
R 4T 0.56% N.A. 0.58% N.A. 0.59% N.A. 0.01% 0.04%
ST 0.70% N.A. 0.62% N.A. 0.69% N.A. 0.06% -0.02%
B ARAT 0.78% N.A. 0.84% N.A. 0.86% N.A. 0.02% 0.08%
R g AR AT 0.60% N.A. 0.62% N.A. 0.59% N.A. -0.03% 0.00%
RBERIT 0.68% 0.73% 0.74% 0.75% 0.70% 0.72% -0.04% 0.03%
A ARAT 0.94% N.A. 0.81% N.A. 0.89% N.A. 0.08% -0.05%
R ARAT 1.33% N.A. 1.36% N.A. 1.25% N.A. -0.11% -0.08%
R A&/ AT 1.45% N.A. 1.49% N.A. 1.37% N.A. -0.12% -0.08%
3Lk AR AT 0.93% N.A. 0.91% N.A. 0.73% N.A. -0.18% -0.20%
K KARAT 1.06% N.A. 1.22% N.A. 1.11% N.A. -0.11% 0.05%
e B ARAT 1.39% N.A. 1.38% N.A. 1.44% N.A. 0.06% 0.05%
G RAT 0.72% N.A. 0.69% N.A. 0.63% N.A. -0.06% -0.10%
R ARAT 1.16% N.A. 1.08% N.A. 1.14% N.A. 0.06% -0.02%
oy ¥ 1.13% N.A. 1.07% N.A. 1.07% N.A. 0.00% -0.06%
T ARAT 0.83% N.A. 0.82% N.A. 0.80% N.A. -0.02% -0.03%
T ARAT 0.51% N.A. 0.58% N.A. 0.56% N.A. -0.02% 0.05%
ILHRARAT 0.63% N.A. 0.62% N.A. 0.58% N.A. -0.04% -0.05%
A ARAT 1.05% N.A. 1.44% N.A. 0.92% N.A. -0.13%
AN AR AT 0.45% 0.40% 0.44% 0.46% 0.44% 0.44% 0.00% -0.01%
LiERAT 1.26% N.A. 1.20% N.A. 1.14% N.A. -0.06% -0.12%
ARARRAT 0.62% N.A. 0.53% N.A. 0.57% N.A. 0.03% -0.05%
K 4RAT 0.83% N.A. 0.85% N.A. 0.96% N.A. 0.11% 0.13%
B ARAT 0.96% N.A. 1.01% N.A. 0.87% N.A. -0.14% -0.09%
#omsnsr [0 NA DA ~NaA. DB NA. 0.02% 0.05%
G G 4R AT 1.14% N.A. 1.08% N.A. 1.23% N.A. 0.15% 0.10%
T ARAT 0.52% N.A. 0.58% N.A. 0.52% N.A. -0.05% 0.01%
JE /447 0.58% N.A. 0.63% N.A. 0.71% N.A. 0.08% 0.13%
7 & 4T 0.78% N.A. 0.79% N.A. 0.82% N.A. 0.03% 0.05%
ZPRAT 1.55% N.A. 1.42% N.A. 1.17% N.A. -0.25%
R AAT 0.96% N.A. 1.08% N.A. 1.12% N.A. 0.05% 0.16%
LA SRAT 0.69% N.A. 0.67% N.A. 0.78% N.A. 0.11% 0.09%
T AT 0.55% N.A. 0.43% N.A. 0.44% N.A. 0.01% -0.11%
HARRAT 0.59% N.A. 0.55% N.A. 0.60% N.A. 0.05% 0.01%
wagr [081% ]  NA. 0.36% NA. 0.44% NA. 0.07% 0.13%
KRBT 0.52% N.A. 0.53% N.A. 0.65% N.A. 0.12% 0.13%
HREAT 1.57% N.A. 1.48% N.A. 1.26% N.A. -0.23% -0.32%
KERAT 0.69% N.A. 0.88% N.A. 0.90% N.A. 0.02%
I FAAT 0.62% N.A. 0.43% N.A. 0.72% N.A. 0.29% 0.10%
PAREAT 0.81% N.A. 0.79% N.A. 0.92% N.A. 0.13% 0.11%
REAT 0.89% N.A. 0.88% N.A. 0.93% N.A. 0.05% 0.04%
L RAT 0.79% 0.70% 0.78% 0.72% 0.80% 0.69% 0.02% 0.01%
BAH 0.68% N.A. 0.68% N.A. 0.73% N.A. 0.05% 0.05%
B 4T 1.03% 0.73% 1.04% 0.75% 0.98% 0.72% -0.06% -0.06%
W AT 0.88% 0.40% 0.87% 0.46% 0.83% 0.44% -0.03% -0.04%
B 0.82% N.A. 0.79% N.A. 0.85% N.A. 0.06% 0.03%
R NS AR, P RAERARTAT
B 3. RBIARHEA: 2023 AT BARI A 90 R+89 R BIAZANER T,

WH G RBEFE@: 2023 SFRAH &L RE 102, 75%, 4% 2022 4R b2
1T ANE, KATRBOAZ R A4, @l B RRE A 87. 9%, Hpbik
A 130%+, b, REFATRE LIRS 1527 A5 . @# 90 KA E &b

RBEFE: AT 90 AvA L B RE A 63. 4%, B HuizFH 2. 96 A%,
EAAT. AT, MR BEATH A B b EAL+5. 1. —=0.95. —0.92. +6.4 A

&

1SN o

BE 32: LTRITATRAZEMHA
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ZHOMGTAI SECURITIES TR ERE
A/ R HAIOR AL/ R R
2022 1H23 2023 2023162022% 3 2022 1H23 2023 2023162022 % 3
I ARAT 88. 44% 86. 60% 93. 47% 5. 04% 59.23% 55. 24% 63. 14% 3.91%
HIRARAT 74.72% 82. 70% 81.74% 7.01% 44. 67% 50. 53% 56.03% 11. 35%
Ak SR AT 78.52% 72.95% 81.30% 2.78% 40. 40% 43.15% 44.39% 3.99%
W E 44T 82.92% 75. 90% 83. 19% 0.27% 53.26% 48. 55% 54.09% 0. 83%
B ARAT 86.10% 95.11% 104. 19% 18. 10% 57.95% 62.52% 64. 71% 6.77%
B fi% AR AT 112.21% 118. 71% 109. 74% -2.47% 70. 66% 76.59% 71. 45% 0. 80%
BT 134.96% 131. 46% 133.13% -1.83% 70. 82% 77.56% 74. 41% 3.59%
W AZ 4RAT 126. 03% 118. 49% 138. 00% 11.97% 73.99% 67.15% 75. 11% 1.12%
TH R ARAT 144. 61% 138. 63% 136. 56% -8. 05% 87.38% 91. 00% 84.31% -3.07%
RA/RAT 118.70% 127.51% 135. 04% 16. 34% 86.26% 94. 79% 92.25% 5. 99%
SLb AR AT 152.76% 132. 86% 127. 00% —25. 76% 84. 86% 84. 40% 68. 30% —16.56%
K KARAT 156. 47% 148. 16% 155. 27% -1.21% 84. 44% 93. 32% 88.16% 3.72%
£ H BT 106. 44% 127. 47% 117. 67% 11. 23% 79. 10% 80. 13% 86. 45% 7.35%
P AT 181. 00% 166. 64% 166. 23% —14.77% 69. 22% 67. 00% 59.16% -10. 06%
W ARAT 133.95% 122. 30% 112.97% -20. 98% 78. 90% 74.80% 79. 34% 0. 44%
b TRARAT 158. 00% 125. 20% 130. 40% -27. 60% 78.96% 80. 24% 80. 90% 1.94%
R ARAT 134. 44% 139. 34% 145. 73% 11. 29% 92.43% 91.78% 89.11% -3.31%
TR ARAT 108. 86% 112. 41% 123. 00% 14. 14% 67.82% 76. 74% 73. 54% 5. 73%
ILHARAT 107. 83% 108. 98% 116. 95% 9. 12% 66. 50% 67.55% 63. 26% -3.24%
8 ARAT 284.97% 197. 70% 128. 36% 72. 45% 97. 76% 57. 60% —14. 85%
AL 44T 76.25% 77.70% 82. 52% 6.27% 57.79% 57. 47% 58. 15% 0. 36%
EiEARAT 135.92% 137. 80% 141. 61% 5. 69% 101.10% 98. 61% 94. 62% —6. 48%
PRARERAT 104. 34% 114. 40% 117. 72% 13. 38% 79.93% 74.16% 83. 46% 3.53%
K AT 129. 32% 137.23% 133. 66% 4. 34% 71. 28% 73.39% 83.51% 12. 23%
F AT 128. 33% 133. 05% 120. 25% -8. 08% 79. 89% 88. 58% 74.10% -5.79%
FE ARAT 158.11% 163.01% 219. 40% 61. 30% 90. 47% 92.97% 93. 47% 3.00%
0 AR AT 191. 04% 162.01% 169. 77% -21.27% 90. 82% 87. 08% 91.58% 0.76%
7 M ARAT 77. 24% 85. 20% 86.23% 8.99% 58.79% 67.20% 62. 39% 3.59%
JB /54T 138.83% 187. 45% 144. 01% 5.18% 67.09% 78. 45% 93.13% 26. 04%
7 & AT 76.89% 83. 28% 79. 63% 2.74% 60. 32% 62. 26% 65. 42% 5.10%
2 4RAT 287.58% 337. 67% 199. 88% —87. 70% 90. 84% 83. 48% 67. 85%
R ARAT 215. 49% 211. 75% 146. 26% -69. 23% 69.81% 88. 64% 84. 04% 14. 23%
SR ARAT 108. 41% 148. 14% 122.07% 13. 67% 70. 62% 68. 39% 80. 05% 9. 43%
T AT 88. 05% 87. 25% 84.16% -3.89% 68.21% 55. 76% 55. 78% —12.43%
W ARAT 130. 61% 136. 30% 163. 22% 32. 61% 72. 70% 73.72% 79. 43% 6.72%
HARAAT 68. 76% 68.12% 80. 78% 12. 02% 32. 40% 39. 67% 48.10% 15. 70%
KRBT 137.38% 162. 28% 181. 54% 44.17% 58.41% 59. 94% 69. 30% 10. 88%
FREAT 136.91% 124. 04% 195. 56% 58. 65% 71.89% 76.83% 69. 26% —2.63%
BT 99. 43% 102.51% 111. 74% 12.31% 57.26% 73. 60% 77.50% 20. 23%
#HFARAT 98. 20% 90. 71% 188. 76% 90. 56% 57.03% 43. 62% 73.53% 16. 50%
FRBAT 152. 08% 143. 68% 128. 49% -23. 60% 86. 00% 83. 05% 94. 35% 8. 35%
R AT 109. 04% 115. 86% 119. 18% 10. 14% 73.03% 72.50% 78. 07% 5. 04%
EF BT 101. 04% 99. 06% 102. 75% 1.72% 60. 42% 61.29% 63. 38% 2.96%
B A 47 83.13% 82. 96% 87.89% 4.76% 51.25% 51.88% 56.37% 5.12%

T KR B AR, T RAESFFR T

&4%&%&:&&wuﬁé&%$%%m&x&é,%kﬁﬁ%&ﬁk%¢
T

REBER: 1Q4 REBLZFIRLIH 0.12 ANEE 243.68%, 2483k
kF, RATEREEEZLFRSEFERRER: KIT. BOT. BmR
RATIREG B Z F A h 241, 2%.225. 3%, 315. 3%Fa 363%, EREL T AL+0. 83,
-1.16. =3.46 4. 29N B L. ANBRFTE, QU REBEZZUFES
{2, Bpaes i FRAast 4R & 9 4847 Tk A, AR, . T
. XA, wh FRAKEEAT, KEEEFL 400%+.

1Q24 AT IR N 0@ T 2bp £ 3. 05%. KAT. AT, MR EATH 5
KL EFh-1bp. —5bp. —~Tbp. —4bp £ 3. 1%. 2. 75%. 3.29%F= 3. 96%. 4k
RS ATE A S A A RA RAT. 384T, FFa. AN M. ST &
8. wi BRL FRE, BRIE 4%k,
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ZHONGTAI SECURITIES TLFEERE
B 33: _ETRITHEREFRFHI I
REFER #KEE

3Q23 4Q23 1024  1Q24% ik 3023 4Q23 1024  1Q24% 1t
IR4AF 21622% | 21397%  216.31% 2.34% 2.94% 2.90% 2.93% 0.03%
AR 24331%  239.85%  23817%  -1.68% 3.33% 3.28% 3.24% -0.04%
KA 30412%  30387%  303.22%  -0.65% 4.09% 4.05% 4.02% -0.03%
P E4F  195.18% | 101.66%  199.94% 8.28% 2.47% 2.44% 2.48% 0.04%
TBAS 198.91% | 197.69%  197.05%  -0.64% 2.63% 2.63% 2.60% -0.02%
BRAEALT 36391%  347.56%  326.87% | -20.69% 2.93% 2.88% 2.75% -0.13%
BRI 445.86% | 437.70%  436.82% @ -0.88% 4.21% 4.14% 4.01% -0.13%
PE4F 20951%  207.59%  207.79% 0.20% 2.56% 2.45% 2.44% 0.00%
WRAAT  177.04% | 17851%  17284% @ -0.67% 2.68% 2.57% 2.50% -0.06%
RA/HAT  14921% | 149.69%  149.36% |  -0.33% 232% | 222%  216%  -0.07%
SLMARAT 237.78%  245.21%  245.51% 0.30% 2.55% 2.63% 2.63% 0.00%
EK4IF  17565% | 181.27%  185.10% 3.83% 237% | 221%  2.31% 0.03%
LA 160.06% | 160.06%  160.57% 0.51% 2.75% 2.67% 2.67% 0.00%
FaR4LAT 282.62%  277.63%  261.66%  -15.96% 2.94% 2.94% 2.79% -0.15%
HBAT  182.04% | 182.59%  17750% @ -5.09% 2.65% 2.62% 2.54% -0.08%
LFA 21523%  216.78%  213.13%  -3.65% 2.86% 2.86% 2.79% -0.07%
BT 380.86%  36058%  356.95%  -3.63% 3.42% 3.24% 2.98% -0.26%
THAAT  480.54% | 461.07% = 43161% | -29.46% 3.66% 3.50% 3.27% -0.22%
IHAAT 37812%  37812%  371.22%  -6.90% 3.44% 3.45% 3.38% -0.07%
FMAIT  264.84%  244.49%  247.29% 2.80% 4.29% 3.90% 4.03% 0.14%
WMARST  569.52% -10.14% 4.33% 4.25% 4.20% -0.05%
EBAAT 20002%  272.66%  272.13%  -0.53% 3.50% 3.29% 3.29% 0.00%
AT 51641% [11504129%508.75% "  -0.55% 3.68% 3.42% 3.33% -0.09%
KB4 311.24%  31419%  313.28%  -0.90% 3.61% 3.60% 3.59% -0.01%
#GA4T 254.68%  22590%  232.33% 6.43% 2.90% 2.66% 2.73% 0.07%
FOMALT  161.19% | 174.88% @ 193.44% | 18.56% 3.03% 3.28% 3.62% 0.34%
BT 22341%  197.22%  189.05% = -8.16% 2.81% 2.66% 2.70% 0.05%
FMEAT  52414% | 522.71%  491.65%  -31.05% 4.41% 4.39% 4.13% -0.25%
BI1/44F  393.08% | 41298%  41216% = -0.83% 3.11% 3.15% 3.06% -0.09%
FE44  31389%  30351%  304.77% 1.25% 3.96% 3.83% 3.81% -0.02%
LM EAT  19544% | 197.50%  183.47%  -14.33% 3.33% 3.41% 3.35% -0.06%
TR 22538%  232.90%  233.20% 0.29% 3.00% 3.11% 3.11% 0.00%
SLIAAT  473.14%  410.37%  42528% | 14.91% 4.62% 4.01% 4.11% 0.09%
RBHAT  547.35% | 52260%  515.81% @ -7.28% 4.25% 411% 4.06% -0.05%
% MEST  536.99% 1.20% 4.03% 4.04% 4.11% 0.06%
FREAT  44304% | 452.80%  453.75% 0.95% 4.04% 4.10% 4.13% 0.03%
KRBT 44515% | 42450%  413.14%  -11.36% 4.24% 3.98% 3.85% -0.13%
HRFAT 23229%  237.96%  233.16%  -4.80% 4.38% 4.32% 4.20% -0.12%
BABAT  25366%  247.35%  252.71% 5.36% 2.95% 2.87% 2.93% 0.06%
mERIT  29973%  30417%  304.87% 0.70% 2.92% 2.96% 2.96% 0.00%
PR 41547%  404.98%  381.84% | -23.14% 4.03% 3.94% 3.79% -0.15%
BRWAT 35389%  365.23%  367.54% 2.31% 4.26% 4.35% 4.36% 0.01%
EHAAF 24576%  24355%  243.68% 0.12% 3.12% 3.07% 3.05% -0.02%
BAM  24322%  24036%  241.18% 0.83% 3.15% 3.12% 3.10% -0.01%
BT 22611%  22650%  225.34%  -1.16% 2.87% 2.80% 2.75% -0.05%
W4 32629%  318.71%  31525%  -3.46% 3.46% 3.37% 3.29% -0.07%
REAF 36861%  367.28%  36299%  -4.29% 4.05% 4.00% 3.96% -0.04%

TR S MR, b RAE ST

T B AEB RS F R R RAFAE A RAYH FFTAT. &
£ 2023 R, AFRAZARA 0.75%, Flr 2022 T 8bp; d K Fe R A
0.79%, FJrt 2022 T 18bp. AZE 2023 R, AT R ARAL 1S A A
A E A 36bp, 4% 2022 F KB 9bp, H A KAT. AT WRFEATH
1% -8bp. ~1bp. ~1bp Fo+Tbp, REFFATIFZMAMITIRIE S, et
IR (R R RA=T = BALR K/ B R T TR Aam; 155
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ZHONGTAI SECURITIES AAeRERE

PRA=TEHORALAR K/ B A0 20 RT3 AR A ).

B # 34: L FRITRHELS 15/ 8K

FRARE (RRFWL) R A (RRFL) R Ak A =43 T Ak A
2022 2023 2023R 8 2022 2023 1024 2022 2023
I ARAT 0. 65% 0.58% -0. 07% 0.82% 0. 60% 0. 95% 0.17% 0. 02%
HEIXRAT 0.70% 0. 64% —0. 06% 0.77% 0. 60% 0.79% 0.07% -0. 04%
Rk SR 4T 0.76% 0. 66% -0. 10% 0.78% 0. 63% 0.96% 0. 02% -0. 03%
o E 4R AT 0.56% 0.57% 0.01% 0. 62% 0.56% 0. 69% 0. 06% -0.01%
SR ARAT 0. 84% 0.72% -0.12% 0.89% 0. 75% 0. 72% 0. 05% 0.03%
W g 4R AT 0. 55% 0. 35% -0. 20% 0.52% 0. 34% 0.33% -0. 03% -0.01%
B BRAT 0.78% 0. 74% —0. 04% 0.98% 0. 65% 0. 86% 0. 20% -0. 09%
W AZ AT 1.11% 0. 94% -0.18% 1. 42% 1. 16% 1.22% 0.31% 0.22%
TR ARAT 1. 34% 1.12% -0.22% 1. 56% 1.55% 1. 00% 0.21% 0. 43%
KA/ AT 1.02% 0. 93% —0. 09% 1. 19% 1. 09% 0. 70% 0.17% 0.16%
Lk AR AT 0. 80% 1.29% 1. 03% 1.17% 1.17% 0. 23% -0.12%
HRBAT 1.39% 1.23% -0.16% 1. 45% 1. 40% 1. 05% 0. 06% 0.17%
EH AT 1. 20% 1. 11% -0. 09% 1. 35% 1.12% 1. 14% 0.15% 0.01%
P AT 2.01% 1.87% -0. 14% 2.21% 1.73% 1. 09% 0. 20% -0. 14%
B RAT 1. 20% 0.89% -0.31% 1. 89% 1.59% 1.23% 0. 69% 0.70%
I ARAT 0.77% 0.72% —0. 05% 1. 19% 0. 95% 0. 74% 0. 42% 0.23%
& R ARAT 1. 14% 0.82% -0. 32% 0.99% 0. 84% 0.98% -0. 15% 0. 02%
TR ARAT 1.12% 0.93% -0.19% 1.07% 0.77% 1.20% —0. 05% -0. 16%
LT 1.25% 1. 20% —0. 05% 1. 29% 0.97% 1. 00% 0. 04% -0.23%
MR ARAT 1.14% 1.37% 0. 23% 1. 67% 1.59% 1. 30% 0. 53% 0.22%
FoM 44T 0. 45% 0. 72% 0. 28% 1.51% 1. 05% 0. 75% e 0.33%
AT 0.89% 0.79% -0. 10% 1.28% 0. 85% 0.77% 0. 39% 0. 06%
PRARRAT 0. 86% 0. 49% -0. 37% 0.77% 0. 38% 0. 54% —0. 09% -0. 1%
Ky AT 1. 69% 1. 67% —0. 02% 1.87% 1.80% 1. 65% 0.18% 0.13%
F % RAT 1.03% 0.72% -0. 31% 1. 64% 1. 40% 1. 80% 0.61% 0. 68%
F M SRAT 2.15% 1. 70% —0. 44% 2.75% 2.32% 1. 75% 0. 60% 0. 62%
0 S ARAT 1. 06% 0. 86% -0. 20% 1.13% 1. 40% 1.38% 0.07% 0. 54%
7 M BRAT 0.78% 0.56% -0. 22% 1. 19% 0.61% 0. 35% 0.41% 0. 05%
JB I/ RAT 0.72% 0.37% -0. 35% 0.71% 0. 32% 0. 26% -0.01% -0. 05%
F& AT 1.55% 1.32% -0. 22% 1. 76% 1.52% 1.21% 0.21% 0. 20%
24T 1. 35% 1.41% 0. 06% 1. 46% 1.51% 1. 14% 0.11% 0.10%
R BAT 1. 06% 0.83% -0.23% 1.07% 0. 88% 0. 72% 0.01% 0. 05%
LA 4RAT 0. 88% 0.72% -0.16% 0.91% 0. 70% 1.50% 0. 03% -0. 02%
A HAT 0.71% 0.31% -0. 40% 0. 66% 0. 47% 0. 84% —0. 05% 0.16%
W ARAT 1.02% 0. 86% -0.16% 1.11% 1.01% 0. 88% 0. 09% 0.15%
HARAAT 0. 90% 0.72% -0.18% 0.91% 0.59% 0.93% 0.01% -0.13%
KRBT 1.34% 0.72% —0. 62% 1. 32% 0. 74% 0.81% -0. 02% 0. 02%
HRBAT 1.95% 1. 82% -0. 13% 2. 00% 1.90% 1.75% 0. 05% 0. 08%
H AT 0.26% 0. 42% 0. 16% 0.51% 0. 40% 0. 82% 0. 25% -0. 02%
I FARAT 0.83% 0. 61% -0. 22% 0.87% 0. 78% 1.17% 0. 04% 0.17%
FAREAT 0.52% 0.33% -0.19% 0. 60% 0. 46% 0. 45% 0. 08% 0.13%
R AT 1.27% 0. 65% -0. 63% 1.27% 0. 89% 0.78% 0. 00% 0. 24%
LW RAT 0.83% 0. 75% -0. 08% 0.96% 0.79% 0. 86% 0.13% 0. 04%
B A 17 0. 68% 0. 60% -0. 07% 0.76% 0. 60% 0.79% 0. 08% 0. 00%
B 4T 1.16% 1.10% -0. 06% 1.39% 1.22% 1.03% 0.23% 0.12%
W AT 1. 05% 0.93% -0.12% 1.31% 1. 02% 0.97% 0. 26% 0. 09%
BB AT 0.97% 0. 67% -0. 30% 1. 03% 0. 80% 0.87% 0. 06% 0.13%

FoARIR: S MR, b RAE ST

W, AAEAHET: KA FHAMEFARLLRT
A1 BN BB AR A R 2 TR AU A S PRl

B AT RIS E T 1 FhGA EQRKGE T, MAER T 2K
HEF, kg EGTKA 10. 4%, DFAFOIKE . LK AH LHAE L
B AR, AT LR TR A A 2. 5% 1. T%F= 0. 4%, 2. st LG K
ARHKOETF. LERIZNERRT, FRGEREGTHKA-13. 5%,
B F 4 o Ao AT AL S 49 71 ) T dk A A -1 4%Fe-1Y%.

HEH L HRELZEHEEERIHY- 44 -



[PIEiE3S

ZHONGTAI SECURITIES AAeRERE

B AR 1. AFLRGHRREKE—— &£, K. AR, HFEL, o]
KoM, —FE R A BT AT, XAE & EHRa IRl ® , stilksh
RGO TTARICE 1.2 A& BATRAL. TR S, FAMRTHES
FTRRIATRA T 0.6 A5 2024 FFF 0k R E FIEL: 2023 ST 47
A Y, B BHAAT A AR Bk LE 538 . 2. sF Ak Sk T BRIEK— — PR KA
F4F. ARFRAREMBEFELATRER, £LF AR
Kk, MAEAT LA FTakAZS 1.4 A8 23 FFXFHNHHRL TR
TR FEFERER, FEFROTRARAR 0.6 N E&; KE&ETR
ETAKIARIRTE, AFRKFE 2.9 K.

B 1 FRERER S ZEBREFRRF DMMTARBATE 3 H

BAT, BHHERE 10%. HEAGAKAF S, HH. %+, FRF
. mH. FR. ERS I I & A TR TIE,
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ZHONGTAI SECURITIES TR ERSE
Bl# 35: LT RITLGHRK FBRFIEIHFAE (%)
LR AT 2022 1023 1H23 3023 2023 1024 A
BEEY X 7.1% 129 W
258 -0.9% -0.6% -0.5% -0.6% -0.8% -1.4% -0.6% %
e R E P -1.6% 3.0% 1.9% 1.4% 2.4% 2.5% 01% |
A -1.7% -1.8% -2.0% -2.2% -1.6% -1.0% 06% &
K& 6.2% 3.2% 4.4% 4.3% 3.4% 0.4%
ol 2.4% 1.2% 1.4% 2.0% 1.1% 1.7% 06% I
% A R b 7.6% 2.4% 3.4% 2.6% 1.5% -0.6% 2.1%
B A 47
HEEY K 7.1% 2,19
58k -0.9% 0.6% 0.3% 0.1% 0.1% -1.1% -1.2%
4 Rk & -2.8% 3.2% 1.7% 1.4% 1.9% 0.5% -1.4%
A A -1.4% -1.8% -1.9% -2.4% -1.7% -1.6% 0.1%
& 3.9% 0.5% 2.2% 3.3% 3.4% 0.1% - -3.3%
ol 3.1% 1.9% 2.1% 2.5% 1.4% 1.8% 0.5%8
% A1 R e 6.0% 1.2% 2.6% 2.5% 2.1% -2.0% -4.1%
R AT
AL K 7.5% 7.8% 7.7% 7.6% 7.6% 6.0% E1.6%
AEEF A -69% | 1%  -108%  -113%  -122%  -126% . 4%
AFE% -0.6% -2.5% -1.5% -1.6% -2.2% -2.1% 9.1%
EE YRS 0.3% 2.7% 1.8% 1.2% 2.9% 5.3% 2av
A -2.3% -1.6% -2.0% -1.7% -1.4% -0.5% §9%
% 6.2% 6.2% 35% 0.9% 1.7% §8%
4l 0.4% 0.2% 0.7% 1.8% 1.4% 1.8% §5%
% F1iHE F e 9.8% 1.5% 2.0% -0.5% -3.0% 0.0% 3.0%
W AT
BEEYV X -6.9% -0.6% 1§
$FER -2.0% -3.9% -2.9% -2.6% -3.3% -1.3% 19% I
4 R dE & 1.7% 3.6% 3.4% 2.3% 5.1% 7.7% 26% M
%3 -2.0% -2.6% -2.8% -2.6% -1.7% 0.2% 19% W
#® % 9.4% 8.7% 1.5% 7.2%
ol 1.0% -1.8% -2.3% -1.8% -2.0% -0.5% 15% &
% #)H F 1o 13.6% 11.7% 11.8% 10.5% 7.9% 7.1% -0.8%
R AT
PAE B K 9.1% 8.3% 20% &%
BEEY X -6.3% 02% |
PFe® -1.4% 0.9% 0.5% 0.5% 0.1% -0.3% 04% |
% H A dE & 0.3% 1.9% 2.7% 2.1% 3.9% 57% W
J -2.3% -3.8% -1.1% -0.3% -1.0% 4.3% 530 &
e 9% 1% 128%  110% 8%
Al 2.2% 1.1% -0.2% 0.0% 1.1% 4.9% 39% W
% A4 B b 11.1% 11.9% 13.9% 12.4% 10.0% 1.2% -8.8%

FR R R NS MR, P RIERTFRAT

BE 36: LTFRITEHHGHE KRR (947)
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ZHOMGTAI SECURITIES

AT R ERE

29N A K BEEZT X bt 3 4 # kA ik &
2023 1024 2023 1024 HILE 2023 1024 FIEH 2023 2023 1024
LW RAT ~4. 0% -3.8% 13.3% 13.2% -18. 6% -17. 4% 1.2 -0. 4% 1.7% 0.0%
SERARAT 1. 7% -3.0% 12.8% 9.2% -16.9% —11. 4% 5.5 0. 6% 1.9% 0. 6%
R AAT -0.1% -1.9% 17.3% 15.9% —20. 4% -16. 6% 3.8 0.2% 2.8% 0.7%
o B 4RAT 3.7% -3.8% 10. 8% 11.8% -9.2% -15.7% 0.5% 1.7% 0. 4%
B ARAT -0. 6% -0. 4% 9.7% 6.4% -13.1% —4.2% -0.2% 3.0% -0. 6%
G 4RAT 2.3% 1. 4% 11.8% 11. 4% -8.8% -8.3% -0. 3% -0.5% 1.3%
fa W4T -1.8% -4.9% 9. 6% 9.3% —11.2% -15.5% -2.8% 2.6% 5.3%
PAERAT 2. 6% 4.7% 6.0% 4.3% -10. 7% -8.8% -1. 6% 3.7% 8.8%
iR AT -8.5% -5.8% 5.3% 2.5% -16.7% -8.8% -0. 6% 3.5% 1. 4%
RA/ AT -1.3% -6. 6% 5.1% 3.4% -9. 7% ~7.8% -0.1% 3.5% -0.5%
34 4RAT -5.3% 4. 4% 8. 7% 7.0% -7.9% -1.9% -9.2% 3.1% 3.6%
RS ~4.0% -9.7% 7.2% 5. 6% -12.7% -17.3% -1.1% 2.6% 4.8%
T ARAT —2. 2% -6.9% 7.0% 8.3% -12.2% -17. 6% —4.1% 7.1% 4.2%
R ARAT -8.4% 6. 6% 2.8% -15.9% -24.5% 1.2% -0.3% 7.0%
A ARAT 4.1% 16.3% 17.3% 17.1% -16.3% -16.5% 0. 4% 2.8% 16.2%
A TARAT 0.7% 7.9% 10. 7% 11.0% -12.9% -9.1% -5. 4% 8.2% 7.8%
AR 1.2% 2.7% 14. 3% 11.3% -19. 9% —20. 3% -4. 4% 11.2% 6.5%
TR ARAT 6. 4% 5. 8% 16. 6% 14. 2% ~7. 6% —2.0% -5.3% 2.7% -1.0%
LR ARAT 5.3% 11. 6% 13.9% 14. 6% -13.2% -15. 4% -3.4% 8.0% 14.1%
I ARAT -3.5% -2.5% 6. 6% 8.2% -8.5% —24.1% -0. 9% -0.7% 13.2%
AL 4RAT 6.3% 3.5% 14.8% 13. 4% -12.3% -15. 2% -2.7% 6.5% 8.0%
Lisar -4.8% -0. 9% 8. 0% 6.9% -15. 5% -18.9% -2.5% 5.1% 13.5%
ARARGRAT 7.2% 6.3% 19.3% 19. 4% —12. 4% —11. 4% -0. 4% 0.8% -2.0%
K 4RAT 8.5% 7.8% 13.1% 11.9% -1. 6% -8. 0% 0.3% -3.3% 6.9%
AT 7.1% 7.9% 14.1% 4.1% —6. 4% -0.3% -4. 6% 10. 8%
HM ARAT 9. 6% 2.4% 4.6% 5.3% -8.8% -8.3% -1.4% -4.0% 6.9%
AT 9.7% 4.4% 11.3% 6.1% ~14.9% -17.0% -2.0% 15.3% 13.8%
TR AT 1. 0% 1.2% 15.5% 16.2% —13.8% -17.1% -1.0% 0.3% 8.1%
L ARVE % —4.9% 3.7% 8. 8% 6.2% ~18.5% ~18.8% 0.5% 4.2% 14.8%
T 4RAT 8.0% 5.5% 18. 6% 19.2% -15. 0% —18. 6% -1. 6% 6.1% 4.5%
Z N ARAT 7. 6% -1.3% 6. 4% 2.1% -5.5% -1. 6% 8.4% -11.3%
ERAAT -1.9% 5.5% 10. 8% 10. 7% -14.2% -14.3% -2.8% 4.3% 3.4%
LIRS 2.2% 2.4% 10. 3% 7.6% -17.0% -20.1% -0.2% 9.1% 11.9%
RAHIRAT 1.3% 5. 2% 8. 0% 9.5% -8.8% -9.3% -2.5% 4.6% 3.9%
WA 12.0% 11.9% X 16. 4% 15. 4% -4.7% -9. 8% -2.3% 2.7% 5. 8%
FRAIT 0. 2% 10. 4% 1 13.2% 12.0% 0. 0% —23.8% -1.1% 6.8%
RE AT —6.0% 7. 6% 1 12. 1% 10. 9% -13. 4% -19.3% —0. 5% —4.1% 18.7%
R AT 3.8% 13.3% 4.3% 4.7% -10. 5% ~11. 6% 2.0% 8.0% 16. 6%
FERAT -2.0% 9. 7% 1 9. 6% 6.5% —11. 5% -8.3% 1.2% -1.3% 12.1%
I FA4RAT 7.9% 15. 4% % 18.2% —24.5% -12. 6% 2.1% . 10. 0% 8.9%
PRWAT 3.0% 3.9% 9% 9.5% 9. 0% -9.8% -11.0% 0.5% -3.1% 3. 6% 2.8% 9.0%
HARBAT —3. 6% =3.1% &% 6.7% 5.3% -14.3% ~14.5% . 0.1% 0.7% 0. 6% 3.8% 5.4%
LW RAT -1.2% -1.9% -0.7% 11.8% 10. 4% -14. 6% -13.5% 1.2 -0. 8% -1. 4% 0. 6% 2. 4% 2.5%
B A 4 -0. 6% -2.5% -1.9% 13. 4% 12. 0% -15. 9% -13.9% 2.1 0.1% -1.1% 1. 2% 1.9% 0.5%
B A7 -3.9% -3.4% of 5% 7.6% 6.0% -12. 2% -12. 6% -0. 4% -2.2% -2.1% 1% 2.9% 5.3%
B AT 2.5% 5.7% 3f2% 12.5% 11.7% -11. 8% -12. 4% -0. &% -3.3% -1.3% 9% 5.1% 7.7%
REH 1.2% 4.7% 385% 10. 3% 8.3% —13. 0% -12. 8% 0.2 0.1% -0. 3% 0. 4% 3.9% 9. 6%

FH KR N SMR, T RIERA R

BE 37: LFRITLGFHEK RRFHFRE (949)
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ZHONGTAI SECURITIES TR B R4
#4004 A Fak
2023 1024 RWES 2023 1024 K E B 2023 2023 1024 RwES

TRHRAT 0.8% —2.8% +3. 6% -1.7% -1.5% 0f 2% 5.1% 1.5% 0.9% -a. 6%
AR 2. 4% -2.2% 4. 6% -0. 6% -0. 7% -q.1% 3. 7% 0.9% -0. 2% -4 1%
R A 4RAT 3.9% -1. 6% 5. 5% -1.8% —1. 4% 0} 4% 2.2% 3.9% 2. 6% -4y
B4R AT 2. 4% -2.9% 5. 3% 0. 0% -1.2% -1. 2% 0.5% -0. 2% 6.5% 6 5%
B RAT 0.7% 1. 4% 0. 8% —1.1% 0.5% 156% 3.3% -0. 2% —2. 4% 2. 2%
R ARAT 1.2% -1.3% L2 6% -9.3% -7. 6% 187% 7.3% 1. 0% 1.1% 0i1%
B BT 6.2% -2. 0% 8. 2% 2. 6% 5.3% 287% -0. 2% 9. 0% 2.5% 8. 5%
A3 AT 7.9% 0.2% +7. 7% -2.7% 0.9% 7.3% 6.1% 2. 4% B 7%
AT 10. 0% $813% -2.5% -0.9% ~16.5% -0.5% 5. 0% 5 35%
KA/ AT 1. 6% -5. 6% 87.2% -1. 0% —2.8% 2.9% 0.1% -0. 9% 4 o%
Sk AR AT -15. 6% -3.1% B 5% -0. 8% 2.9% -14. 6% 4. 6% 3.0% 1 6%
A KBAT -9. 0% 0. 4% 9! 3% —0. 5% —1. 4% —6. 7% 2.3% 2.9% 046%
e FARAT 5.3% 0. 6% H4. 7% —2. 4% -3.3% 10. 1% -0. 2% -0. 2% 0{1%
s AR AT 2.1% 2.3% 0. 2% -0. 7% -0. 9% 10. 0% 1.3% 1. 4% 0i1%
A AT 10. 5% 5.1% 5. 4% -3. 9% 1.7% 10. 2% 0.3% -2.1% 2.3%
A TARAT 3.5% 5.0% . 5% -3.7% 1.8% 6.8% -0. 5% -0.1% 0§4%
T ARAT 0.5% 5.1% &, 6% -1. 0% 2.1% 0. 4% -0. 2% -4.5% & 4%
TR ARAT 10. 7% 6.3% 4. 4% 2.7% -1. 0% -3. 2% 7.2% 1. 7% =5 5%
ILIRARAT 13.3% 10. 0% £3. 2% 0.7% -2.5% 12. 6% —4. 7% 3.1% 7 58%
Fra AR AT 0. 0% -3. 6% 3. 6% 0.1% -2. 0% -8. 4% 2.1% 3. 6% 185%
A ARAT 23.2% 21.1% +2.1% 0.2% 1. 0% 18. 7% -2.1% 3. 6% 5 50%
LT 1.2% 1.8% 0. 6% -2.7% -2.8% 15. 2% —6. 6% -4.2% 288%
ARARRAT 16. 2% 12.8% £3. 4% -1. 0% -0. 2% 12. 7% -2.7% 0. 4% 3 8%
Ky AT 9. 6% 5.8% 3. 8% 0. 6% -0. 8% -1.1% 1.8% 1. 6% -0. 3%
AT 15. 1% 18. 8% B. 7% 0.1% 5.3% 18. 2% -9. 5% ~7. 0% 285%
HON AT —23. 6% -18. 6% B. 0% -4.9% 1.2% -23.7% 9.5% 4.0% B 6%
G 55T 1. 6% 3.8% .2% 2. 6% 0.3% -15. 6% 4.8% 4.2% -G. 6%
RN ARAT 17. 4% 12.3% £5. 2% -4. 8% -2.9% 20. 6% -0.3% —1. 4% -£.1%
JBI /AT 6.3% 4.3% +2. 0% -8.1% 2.3% 19.9% 0.3% 7.5% 750%
F& AT 18. 0% 16.1% £2. 0% -0. 2% -1. 0% 6.5% 3.5% 4.4% 0J9%
2N ARAT 7.5% 0.9% -6, 6% 3.1% 2. 6% 0.5% -3.2% 1.5% 4.50%
FRARAT 1. 3% 4.0% 2. 8% -3. 4% 5.3% 2.1% 5. 4% 1. 3% % 1%
ST 4RAT 16. 8% 12.9% 3. 9% 8.9% 0.5% 12.9% 1.1% -7.2% = 2%
RABAT 9.9% 9.5% H0. 4% -1. 9% -0. 7% 7.2% 3.2% 3. 6% 0§4%
H MARAT 19. 6% 19. 7% 0. 1% 3.0% 8.7% 5.3% -0. 5% -1.1% -d. &%
FARARAT 16. 0% 15. 6% H0. 4% —1.8% -0.1% 13. 4% 3.9% -0. 2% % 1%
KRBT 6. 2% 7.1% 0. 8% -8.2% 1.5% 17.9% 1.8% -1.8% -8 %
FARBAT 10. 8% 10. 1% 0. 8% -1.7% 3.1% 5.3% 3. 4% 2.0% ~1. 4%
KERAT 1. 2% 5.2% B. 0% 0.5% 2. 0% 4.5% -1. 9% 4.0% 5
HERIT 13. 0% 14.7% 1. 7% 0.1% 6. 6% 2. 6% 2. 0% 0.7% -1 3%
PRBAT 10. 6% 1.5% 9. 2% 0.2% 2. 0% 5.7% 0.7% 2.3% 186%
AR B AT 6. 1% —10. 8% 216.9% 2. 9% 8. 4% 12. 0% 0.7% 11.1% 1 ol
R4 1.5% -0. 6% +2.1% -1. 6% -1. 0% 3. 4% 1.1% 1.7% 0§6%

B # 47 2.1% —2. 0% L4, 1% -1. 7% -1. 6% 3. 4% 1. 4% 1.8% 0i5%
BT -3. 0% 0. 0% 8. 0% —1. 4% -0. 5% 0.9% 1. 4% 1.8% 045%
WEAT 7.9% 7.1% H0. 8% -1. 7% 0.2% 8.7% -2. 0% -0. 5% 1485%
RE4 10. 0% 1.2% Lg. 8% —1. 0% 4.3% 8.7% 1.1% 4.9% 38%

TR RIR: SR, P RAER AT AT

42 RERBAHKEZ: Bot LFFHRLK, FTFFRISH4

BAAEBN: FUHFHFFEEFEHLUNRTDE., SF LY F5F
RHET ERMBMEAKE, FTFREELMEE2IHR, ALK
KA R L2 TIBIK PR, BH—F THROZR AR, RIRHR
AT 8 ENEBRKZCERY BRI, EEAFANRAEE—F FTRGT
fe, ELELA & MRATAT AT A3 R0 ANE, SRR — I Ak,
it T FF 8 L£IRL-FAL, 33 LN R L R TTAREIE , F) 80
NTFF7E,

FHFBON: T LFFUARE, THEEALREFSRREKTRY S
. RS HE T ARSI RA RIS & IR Z 09847 HE K, Rz
BAT— AR S % TRAK 2 68 ) LLAR AR 09 4RAT, TR T 09 32 I HLAR AL AR
SERE, B AEREMAARG %SRS, Bt e AT %
PANK —Z AN, Hoh, REALFMEERFEF. EF4F. &
ITRFEREFRREAEFATHITEASBY, FTLERKSREAR

EHCRIREXZ B EE S IL- 48 -
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ZHOMGTAI SECURITIES

LR AR

— W ER, E2THRNIEE, FROTELRE TS TN, 3t
FF-4 5% F A B E#Y, En 2023 SRS, TR RREIE EE,

HAGE GO —R A FERGA RN — R8I R LT =R,
i 4 QI “FTANE A THHRTHERE, Fitdibie 84850
SHRATERANE X4, —F @, R4TH 4 A 23 B2 (ArkatRY RiF
BF4REE, “B ARG KRIRMAADK, AR K ERAE, BTH
FEE2SEENANERNE”. § 4 AVARBATRIRFRGEFENE, 4 A
24 B 10 FEFKAFFH KRS AT, BRELLD, KEAEAE
%, A2METARA BT R, 2% —F &, AT IHEHH R
FABEELE M 5, B E R, BPRNMFRTMALEL
FHE R ), BHEE “FIANE B, AR 5 L AHAE
AR B| RS, FRETIEERE, BEORARITLME Lk
NFE HARHAT B AR AT 2%

£, EAMSIRAFH

5.1 et 2R P EH 1AL, 2% EFTRITEREEZT 5%

2023 EELSUEFEH: ARFOELG—, ZMNBBALEHS)LLH/))2E
HEANAME R, 2022 F L FARAT Y oL FE 25%, 2023 4 26%,
FH SRR 1 AR ABRA, SAHMERE, SRS T 300K
16 %, P RBATHrUERS, A 34% (FE4AHOR), FHEBEET
BB R RS AVERF, W AB T RA 35%., ARREARE, EiE
GRF R BATY, RIARERKGMEZL > AT, HA. 3
X LB, ABAT, RN 2022 32 180 T, 6. 4. 2N E.

203 HBASBREEFTE: ST 6% (KM BEZE 2024 F4 A 308 ) 89H 6
K, AR5, Bk, R, 3l RAR, 5. S%-6%Z E A 9 R,
SR R, BT, WL REL AT BT PR AN, &
T Shey et 26 R, b LW 4RATEY 620,

HHCRIREXZ B EE SIS 49 -
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ZHONGTAI SECURITIES ATAbIR B IR
B# 38: L FRITHUERKEF
mi Kt d B T IR Kool i 20088 1240 A |2023m 4 % | 20246m 8 %
I 4RAT 10% 30% 30% 0% 0.79% -278% 5. 64% 5.39%
R AT 10% 30% 30% 0% 2. 44% 27w 5. 62% 5.53%
ARk AT 10% 30% 30% 0% 3.91% -1i63w 5. 25% 5. 00%
& B 44T 10% 30% 30% 0% 2. 38% ~2loo% 5.15% 4.93%
AT 10% 30% 30% 0% 0. 68% 144% 5. 45% 4.99%
W 4 4 AT 10% 30% 30% 0% 1.23% -13sw 5. 44% 5. 20%
18 AT 30% 32% 34% DY 6.22% ~thos 5. 75% 5.61%
P13 44T 10% 26% 26% 0% 7.91% 0.p5% 5.17% 4.87%
R AT 30% (=4 %it) 18% 26% !% _ 109 4.17% 4.13%
R/ ARAT 10% 27% 26% 0% 1.57% §oau 5. 47% 4.81%
L AT 10% 27% 28% T -15. 61% -310% 6.17% 6.32%
K AT 20% 25% 25% 0% -8.96% 0.bot 5. 49% 4.89%
ERARAT [10% (HF) ; 30% (= Fit) 24% 23% 1% 5.30% 0.61% 5.72% 5. 75%
AT 10% £ 35%2 ] 12% 30% ie 2. 06% 2861 6. 66% 6.52%
A B ARAT 30% (=4 %) 33% 28% |-5% 10. 50% 5.42% 5.11% 4.95%
A T AT 10% 26% 26% 0% 3. 49% 4.45% 5. 73% 6.07%
R 30% 30% 30% 0% 0.51% 5 fas 5. 76% 6. 16%
TR RAT 10% 14% 16% T 10. 66% 630 2. 62% 2.86%
I T 10% 30% 30% 0% 13. 25% 10!1% 5. 82% 6. 58%
SRR [10% (HF) 5 30% (=FXi) 18% 19% 1% 0. 00% - 561% 5.14% 4.59%
AL AR AT 20% 20% 21% 1% 23.15% 21 4.03% 4. 66%
L RAT 10% 26% 29% % 1.19% 1 e 6.30% 6. 63%
AR AT 30% 29% 29% 0% 16.22% 122% 6. 06% 6.83%
K i AT 10% 21% 20% 0% 9.57% 5. fbu 4. 66% 5. 08%
# By T 20% 30% 26% 4% 15.12% 18 4. 61% 4. 49%
o AT 30% (=4 B it) 0% 0% 0% -23. 62% 18 con 0. 00% 0. 00%
7 5 AT 10% 30% 10% izo% 1.57% :«:ﬁ% 1.56% 1. 60%
35 48 AT 10% 31% 31% 0% 17. 43% 12%% 5.17% 5. 80%
I/ AT 10% 31% 31% 0% 6. 30% 4.30% 5. 56% 5. 58%
F & RAT 20% 24% 25% T 18. 04% 16?« 4.74% 5.39%
EX Kt 10% 39% 31% 9% 7.50% 0.92% 3.92% 4.10%
R BAT 10% 28% 29% 1% 1.27% 4.95% 5.45% 5. 40%
LI ARAT 30% (=% it) 24% 25% 1% 16. 83% 12:80% 5. 49% 5. 85%
4 AT 10% 22% 20% 2% 9. 95% 9.% 3.81% 3.99%
W AT 10% 25% 21% 4% 19. 61% 1908 3. 14% 3.71%
FORARAT | 10% (HF) 5 30% (=5 Rit) 20% 19% 2% 16. 05% 15 3. 67% 4. 05%
R BT 10% 26% 24% 2% 6. 24% 7.41 4. 82% 4.95%
# R AT 20% 0% 30% 10. 83% 1006% 4.93% 5.22%
Eegir |10% (545) 5 30% (=45 Ft) 23% 23% 0% 1.19% 5.49% 3. 75% 3. 86%
AT 30% (=4 %it) 15% 20% % 13. 02% 14i% 3. 49% 3. 84%
PR AT 10% 30% 30% 0% 10. 64% 1._@ 5. 61% 5. 88%
R B AT 10% 30% 30% 0% 6.10% —11.81% 6.22% 6. 42%

FHRIB: wind, A3 MR, ¥ RIEEARAT

i ARF T ARG,

HHCRIREXZ B EEE 3L 50 -
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ZHOMGTAI SECURITIES

B #E 39: FHRFT2023 EBDEHE B# 40: FHERFT 2023 EEHBEMRERHE

34 6.66%
3% 6.30%
3% 6.22%
31% 6.17%
30% 6.06%
30% 5.82%
30% 5.76%
30% 5.75%
30% 5.73%
30% 5.72%
LR AT 30% 5.64%
o AT 30% 562%
P 5CHRAT 30% 5.61%
AT 30% LI 1/4T 5.56%
it 44T 30% K HRAT 5.49%
TLIRHRAT 30% LRI 5.49%
FRABERAT 29% AT 5.47%
-~ HEHRAT 29% it 5.45%
29% o PRARAT 5.45%
28% Hs 4T 5.44%
28% ARAVARAT 5.25%
JEERA 26% T EHAT 5.17%
BA:/HRAT 26% TRMERAT 5.17%
1 B RAT 26% oh R AT 5.15%
P HRAT 26% bt ] 5.14%
TR AT 26% 5.11%
7 EARAT 25% 4.93%
HERRAT 25% 4.82%
LT 25% 4.74%
i 17 24% 2 4.66%
B BT 23% i B HRAT 4.61%
Pyt 23% TR HRAT 4.17%
B R 21% BUMERAT 4.03%
; 1% 2 ARAT 3.92%
DT 20% B ERAT 3.81%
B 44T 20% p-75%
0% 3.67%
19% 3.49%
how 3.14%
16% BUER I 2 .62%
. 10% PHEZARAT  —— 1.56%
HMEIT | 0% FMEAT | ooo%
% o 10% 155 o . o a5 a0 0.00% 1.00% 2.00% 3.00% 4.00% 5.00% 6.00% 7.00%
FoAHRR: wind, A3 WHR, P RIEFAFRAT

AR R: wind, A8 MR, FRIEAFRPT

E OARFURG—, U RN E /A AAE E: RMARLZE4 A 308

5.2 BRAMNILRI I EIF: BOSRERAZIER,; TALHAFRKE

B 1Q24 LEREEFRIIE 0.7% (vs 2023 Fpbdg 2.1%), F3gRAF
K%, 1024 RAMALIL 27. 5% (vs 2023 B bb3¥ 32.7%), REHF1FE
RHLA0TAE. L. TEFFE: K47, BT, RETRETH
B A+, 7%, =2, 1%, +4. 9%F==5. 0% (VS 2023 47| & Ab+2. 8%, —
0. 9%%. +6. 4%F+6%. 2. RAMBANIFTE: KAT. BT, RAITFAR
BAT LA A 28%. 27%. 25.2%. 27.5% (VS 2023 4314 33. 7%, 31. 4%,
29. 2%F= 33. 9% ), AL IR L ¥ A B T 1%, B Bb 1023 905 E4b+1. 2%,
+0. 4%, =0.2%. —2. 8%, HARE] PLEALH0. T%.

HHCRIREXZ B EE SIS 51-
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ZHONGTAI SECURITIES AAeRERE

B#% 41: EFRTFHZLIFR

2023 1024 1024 3R 1k 1024 F t& 2023 1024 1024316 1024F 1t
IR 13.72% 13. 78% 0. 06% 0. 08% 19.10% 19.21% 0. 11% 0. 43%
AT 13. 15% 14.11% 0.96% 0.92% 17.95% 19. 34% 1.39% 1. 46%
KL 4RAT 10. 72% 11. 37% 0. 65% 0. 67% 17.14% 18. 40% 1. 26% 1. 60%
P E 4 AT 11. 63% 12.02% 0. 39% 0. 39% 17. 74% 18.52% 0. 78% 0.98%
T ARAT 10. 23% 10. 44% 0.21% 0. 41% 15. 27% 16. 09% 0.82% 1.29%
A AR AT 9.53% 9. 41% -0.12% -0.31% 14. 23% 14. 32% 0. 09% 0.31%
BERAT 13. 73% 14.07% 0. 34% 0. 66% 17. 88% 18. 20% 0. 32% 0.81%
P AT 8. 99% 9. 69% 0. 69% 0.93% 12.92% 13, 61% 0. 69% 0.51%
R AR 8.97% 8.83% -0.13% -0. 25% 12. 67% 12. 35% -0. 32%
R A /AT 9.28% 9.35% 0.07% 0.31% 13. 14% 12. 38% -0. 42%
Sk AR AT 9. 76% 9. 52% -0. 24% 0. 14% 14.13% 13, 70% 0. 43% -0.37%
KK ARAT 9.18% 9.38% 0. 19% 0. 29% 13. 50% 13. 70% 0. 20% 0. 46%
T ARAT 9.16% 9. 44% 0.27% 0. 50% 12. 23% 12. 55% 0.32% 0. 40%
FRBAT 9.22% 9. 59% 0.37% 0. 68% 13. 43% 13. 79% 0. 36% 0.53%
W R AT 8. 22% 8.59% 0.37% 0. 55% 12.19% 12. 54% 0. 35% 1. 05%
R TARAT 9.21% 9.11% -0. 09% 0. 44% 13. 37% 13.12% -0. 25% -0.82%
BRI 9. 39% 9.22% -0.17% -0. 39% 13.53% 13.18% -0. 36% -0.83%
TR AT 9. 64% 9. 26% -0. 38% 0. 34% 15. 00% 14.26% [0S0 74% " -0.52%
LA 9. 46% 9.07% 0. 39% 0. 69% 13.31% 12. 67% -0. 64% 0. 28%
& AT 11. 84% 12.11% 0.27% 1.08% 15. 03% 14.51% -0.52% 0.31%
Fo 447 8. 16% 8. 46% 0. 29% 0. 35% 12.51% 12. 70% 0. 19% 0. 04%
BT 9.53% 9. 48% 0. 05% 0.23% 13. 38% 13.22% -0.15% 0.01%
RARRAT 8. 22% 8. 45% 0.23% 0. 29% 12. 89% 13.07% 0.17% 0.51%
K AT 9. 59% 9.70% 0. 11% 0. 36% 13. 04% 13.09% 0. 05% 0. 20%
# B ARAT 8. 42% 8.98% 0.57% 0. 37% 12.79% 13, 46% 0. 66% 0. 19%
FROM A AT 8. 90% 8. 54% —0.36% EONEEIN 1238y 11. 85% -0.53% -0.90%
T G AT 10. 73% 10. 26% 0. 47% 0. 19% 13. 14% 12. 55% -0.59% -0. 30%
M AT 9. 38% 9.39% 0.01% 0. 10% 14, 03% 13.92% 0. 11% 1. 24%
B/ 447 9.90% 10. 18% 0. 28% 0.52% 15. 44% 15. 67% 0.23% 1.82%
F & R4T 10. 16% 10. 23% 0.07% 0. 70% 15. 38% 15.51% 0.13% 1.19%
2 AR AT 8. 41% 8. 48% 0.07% 0. 22% 11.12% 11.17% 0. 05% 0.18%
FRARAT 9.78% 9.81% 0. 03% 0. 49% 13.37% 13. 33% 0. 04% 0. 87%
LA ARAT 13.10% 14.16% 1. 06% 1. 20% 14. 24% 15. 32% 1. 08% 1.23%
A RAT 11, 27% 11.15% -0.12% 0. 06% 14, 41% 13. 83% -0.58% -0. 42%
% WARIT 10. 42% 10. 15% 0. 27% 0.31% 13. 86% 13.51% 0. 35% 0. 22%
HRAAT 10. 19% 10. 10% -0. 09% 0.01% 11, 88% 11, 75% 0. 13% -0. 26%
RERAT 9.76% 9.37% 0. 39% -0.31% 13. 04% 12. 46% -0.58%
HFRAHF 9.91% 10. 36% 0. 45% 0. 82% 13.21% 13. 66% 0. 46% 0. 82%
Yy 10. 28% 10. 12% 0. 16% 0. 61% 14. 03% 13.82% -0.22% 0. 62%
Ry e 13. 88% 13. 36% 0. 52% 0. 36% 12. 68% 14. 56% 1.88% -0. 36%
PRI 13. 32% 14. 49% 1.18% 1. 41% 15. 74% 16.97% 1.23% 1. 42%
AR 13.53% 13.94% 0. 42% 1.10% 15.99% 16. 40% 0. 41% 1.11%
LA 11, 14% 11. 42% 0. 29% 0.37% 16. 06% 16. 49% 0. 43% 0. 64%
B # 47 11.97% 12. 39% 0. 43% 0. 43% 17. 49% 18. 28% 0. 79% 1. 04%
R A 47 9.83% 10. 01% 0.18% 0. 36% 13.82% 13. 85% 0. 02% 0. 10%
AT 9.33% 9.23% 0. 10% 0. 04% 13, 49% 13. 20% -0.29% -0.19%
# 12. 23% 12. 61% 0.38% 0.79% 14. 75% 15. 21% 0. 45% 0.72%
R\

Pt kR NS WHR, ARSI AT

5.3 FAKAL: Rk EH#igassg, 1024 Bu—&IRIEF 29bp

B 1Q24 TS —EFT A AR EIN+290p £ 11. 42%, &2 & F &I
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ZHOMGTAI SECURITIES

LR AR

RER AL, 1024 KAT. BWAT. REAARRBITH S —BERILE
o Fh 12.39%. 10. 01%. 9. 23%. 12. 61%, 25| IR % 5h+42bp. +18bp.
~1-bp. +38bp. MEAmARF = kAL, 1024 KA =3 ik F b
+5. 5%, Frbdk 1023 ik T 3.9 AN &, ZRrbik 4023 ¥ix TIE 4.6 A
&

1SN o

BIEERES— BT ARAARRNR G, MR PANRNRITH -2 TR
B, BWATE6H A, WATFEFMN. RAR. ZM, BS—RF
AR EFEBWERAETRE 1%,

Bl# 42: FTRITEBSC—RERFEBHREER & FHT 7 RLE
BO—RFEALRE FaErTE (L)
BE2RK EHELEER BEFX RN LHH #E BT AAR

I RARAT 8.50% 13.78% 5.28%

EARRAT 8.50% 14.11% 5.61%

Rk 44T 8. 50% 11.37% 2.87%

W E AT 8.50% 12. 02% 3.52%

B ARAT 8. 25% 10. 44% 2.19%

s ik 4R AT 8. 00% 9. 41% 1. 41%

BEBAT 8. 25% 14.07% 5.82%

u £ = .
AT HRAT 8. 00% 9. 69% 1. 69% giﬁm 2023-04-22 2019%}1}} ;ﬁk’ Z?;Sf SRR jgg
X —VU4a— SN = dd

HABAT 8.00% 8.83% s T4 20195114 £ ; 2025104 218 500
R A/ RAT 8. 00% 9.35% 1. 35%

SLab AR AT 8. 25% 9.52% 1.27% BRI 2022511 b, 202741248 318 500
X KARAT 7.75% 9. 38% 1. 63%

R BRAT 7. 75% 9. 44% 1. 69%

AT 7.75% 9.59% 1. 84%

= X L E - U3

AT 7.50% 8. 59% 1.09% mgE 2003-07-27 TR ;g"éfz;s%am’ HIZ 495
RS 7. 75% 9. 11% 1. 36%

) T ARAT 7.50% 9.22% 1. 72% EEiZ 20217 7 £, 202756 7 |3 200
TR 7.75% 9.26% 1.51%

ILHAAT 7.75% 9.07% 1.32% REZ 2023-10-21 AR A = 200
<& B 44T 7.50% 12.11% 4.61%

v £ = .
B

LiERIT 7.75% 9.48% 1.73% T 4% 202142 f k7 ; 202741 A 213 200
RARRAT 7.50% 8. 45% 0. 95% EE 2 2022454 k7 ; 2028453 A 3 80
KR4 7.50% 9. 70% 2.20%

F B RAT 7.50% 8.98% 1. 48%

F N 4R AT 7.50% 8.54% 1. 04%

0 SR AT 7.50% 10. 26% 2.76%

RN AT 7.50% 9.39% 1.89% EEin 202145 f] L7 2027454 7 3138 50
JB /44T 7.50% 10. 18% 2. 68%

FERAT 7.50% 10. 23% 2.73% EE 20 2022512 4 L7 ; 2028411 A 2|37 80
2R AT 7.50% 8. 48% 0. 98%

T RARAT 7.50% 9.81% 2.31% EEi 2022454 ] k0 ; 2028437 % 130
LIRS 7.50% 14.16% 6. 66% T HAR 201842 A L7, 2024514 24 20
RGBT 7.50% 11.15% 3. 65% REN 201843 f] L7 ; 2024451 A 23 30
% MBS 7.50% 10. 15% 2. 65% EE 2022510/ L7 ; 202849 A 3|8 60
HRARAT 7.50% 10. 10% 2. 60% REn 201848 f] L7 ; 202458 A 2| 25
KEBAT 7.50% 9.37% 1.87% EE 2 2018411 0 L7 ; 2024411 1 3] 25
HREAT 7.50% 10. 36% 2. 86% EE 202049 | k7 ; 202658 A 3| 50
E BRI 7.50% 10. 12% 2. 62% EEn 202048 f L7 2026571 2|4 45
% F AT 7.50% 13. 36% 5. 86%

PRBEAT 7.50% 14. 49% 6.99%

mREAT 7.50% 13.94% 6. 44%

TR AR, RIERBR AT
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BE 43: LFRITHAREA

2023 1024 10243 k& 1024 R kb 2023 1024 10243% 6 1024F it
IRARAT 13.72% 0. 06% 0. 08% 19. 10% 19. 21% 0. 1% 0. 43%
IR BAT 13.15% 0. 96% 0.92% 17. 95% 19. 34% 1.39% 1. 46%
KA AR AT 10. 72% 11. 37% 0. 65% 0. 67% 17.14% 18. 40% 1.26%
o [ 44T 11. 63% 12.02% 0. 39% 0. 39% 17. 74% 18. 52% 0. 78% 0. 98%
S AR AT 10. 23% 10. 44% 0. 21% 0. 41% 15.27% 16. 09% 0. 82% 1.29%
W fi4 4R AT 9.53% 9.41% -0.12% -0. 31% 14.23% 14. 32% 0. 09% 0. 31%
1B BRAT 13.73% | 14.07% | 0.34% 0. 66% 17. 88% 18. 20% 0. 32% 0.81%
P A2 AT 8. 99% 9. 69% 0. 69% 0.93% 12.92% 13.61% 0. 69% 0.51%
B R ARAT 8.97% 8. 83% -0. 13% -0. 25% 12. 67% 12. 35% -0. 32%
R A /AT 9.28% 9. 35% 0.07% 0.31% 13.14% 12. 38% -0. 42%
SL A AR AT 9.76% 9.52% 0. 24% -0. 14% 14.13% 13. 70% -0. 43% -0.37%
* K ARAT 9.18% 9.38% 0. 19% 0. 29% 13. 50% 13. 70% 0. 20% 0. 46%
T RAT 9.16% 9. 44% 0. 27% 0. 50% 12. 23% 12. 55% 0. 32% 0. 40%
GRS 9.22% 9.59% 0. 37% 0. 68% 13. 43% 13.79% 0. 36% 0. 53%
AT 8.22% | 859% | 0.37% 0. 55% 12.19% 12. 54% 0. 35% 1. 05%
b7 ARAT 9.21% 9.11% -0. 09% -0. 44% 13.37% 13.12% -0. 25%
B RABAT 9.39% 9.22% -0.17% -0. 39% 13. 53% 13.18% -0. 36%
7RI 9. 64% 9.26% -0. 38% -0. 34% 15. 00% 14. 26% -0.52%
L ARARAT 9. 46% 9.07% -0. 39% 0. 69% 13.31% 12.67% 0. 28%
& A4S 11. 84% 12.11% 0.27% 1. 08% 15.03% 14.51% 0. 31%
Fo 44T 8.16% | 8.46% 0.29% 0. 35% 12.51% 12.70% 0.19% -0. 04%
bRt 9.53% 9. 48% -0. 05% 0. 23% 13. 38% 13.22% -0. 15% 0.01%
ARARRAT 8.22% | 8.45% 0.23% 0. 29% 12. 89% 13.07% 0.17% 0.51%
¥ i BRAT 9.59% 9. 70% 0. 1% 0. 36% 13. 04% 13. 09% 0. 05% 0. 20%
# B 4RAT 8. 42% 8. 98% 0.57% 0. 37% 12.79% 13. 46% 0. 66% 0. 19%
FM AT 8.90% | 8.54%  -0.36% [EGNEEN  12.38% 11. 85%
AT 10. 73% 10. 26% -0. 47% -0.19% 13. 14% 12. 55% -0. 30%
N AT 9.38% 9.39% 0.01% -0. 10% 14. 03% 13.92% -0.11% 1. 24%
B/ RS 9.90% 10. 18% 0. 28% 0.52% 15. 44% 15. 67% 0. 23%
F & BAT 10. 16% 10. 23% 0.07% 0. 70% 15. 38% 15.51% 0. 13% 1.19%
24T 8.41% | 8.48% | 0.07% 0. 22% 11.12% 11.17% 0. 05% 0.18%
& RARAT 9.78% 9.81% 0. 03% 0. 49% 13.37% 13.33% -0. 04% 0. 87%
LI AT 13.10% OA416% T 1.06% 1.20% 14. 24% 15. 32% 1.23%
R 11. 27% 11.15% -0. 12% 0. 06% 14. 41% 13.83% | =0.58% —0.42%
% WARAT 10. 42% 10. 15% -0. 27% 0.31% 13. 86% 13.51% -0. 35% 0. 22%
ORI 10. 19% 10. 10% -0. 09% 0.01% 11. 88% 11.75% -0.13% -0. 26%
KRBT 9.76% 9.37% -0. 39% -0.31% 13. 04% 12. 46%
HREAT 9.91% 10. 36% 0. 45% 0. 82% 13. 21% 13. 66% 0. 46% 0. 82%
oy T 10. 28% 10. 12% -0. 16% 0. 61% 14. 03% 13. 82% -0. 22% 0. 62%
N 13. 88% 13. 36% -0. 52% -0. 36% 12. 68% 14.56% [1.88% = -0.36%
PR AT 13.32% - 1.18%  1.41% | 15.74% 16.97% 1.23% 1.42%
R AT 13.53% 0. 42% 1.10% 15. 99% 16. 40% 0. 41% 1.11%
i 11. 14% 11. 42% 0. 29% 0.37% 16. 06% 16. 49% 0. 43% 0. 64%
B & 47 11.97% 12. 39% 0. 43% 0. 43% 17. 49% 18.28% 0. 79% 1. 04%
B4y 4T 9.83% 10. 01% 0.18% 0. 36% 13.82% 13.85% 0. 02% 0.10%
WA 9.33% 9.23% -0. 10% 0. 04% 13. 49% 13. 20% -0. 29% -0.19%
REHF 12. 23% 12. 61% 0. 38% 0. 79% 14.75% 15.21% 0. 45% 0. 72%

FAL R G R, T ARAERA AT
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ZHOMGTAI SECURITIES TR ERE

B & 44: _E FRTR AR AR b3 %5 ROE 151

R A ST~ R 3% ROE

4022 1023 1H23 3023 4023 1024 4023FA 1 1024R 3023 4023 1024
IHRAT 2.5% 6. 0% 9. 6% 10. 4% 10. 9% 8. 3% 2.4% 11.11% 11.17% 10. 15%
HRASRAT 8. 5% 12.9% 15. 1% 16. 6% 13. 3% 2. 0% ~10mb% 12.18% 11. 76% 11.59%
R SRAT 11.3% 15. 3% 15. 1% 14. 3% 12.5% 1. 6% —130% 12.12% 11. 68% 11.54%
& 5 44T 3.0% 5. 3% 9.3% 10. 0% 10. 5% 5. 9% 0. 6 11. 04% 10. 86% 9.90%
LB ARAT 13.1% 10. 3% 9. 8% 7.8% 6. 0% 4.2% -6.8% 10. 62% 10.57% 10. 79%
B 4R AT 13. 5% 12.9% 13. 4% 15. 0% 12. 7% 11.1% -1. 8% 13. 65% 11.53% 13.03%
BERAT 5. 0% 7. 2% 7. 2% 7.9% 13.1% 8. 1% 0.9% 17. 69% 16.81% 16. 08%
A RAT 8. 7% 7.3% 5. 8% 7. 2% 6. 5% 3.2% -4.74% 12.01% 11. 61% 12. 24%
R BAT 5. 9% 8. 6% 5. 8% 5. 8% 7.8% 8. 7% 0.2% 6.22% 6.09% 11.17%
R A/ 44T 2. 6% 4.5% 3.1% 4.7% 4.2% 1. 0% -3.8% 8. 65% 6.89% 10. 01%
3Lk ARAT 10. 5% 11.8% 12. 4% 11. 9% 8. 4% 8. 5% -3.3% 12.73% 11.23% 13. 46%
K RARAT 8. 9% 7.8% 6. 7% 6. 5% 5. 3% 3. 4% -4.%% 11. 75% 9. 45% 10. 95%
KT RAT 3.9% 7.3% 8. 5% 9. 4% 7.9% 2.1% -5.9% 9.03% 9. 84% 8. 34%
T RAT 11. 5% 8. 8% 7. 6% 7.3% 5. 0% 4. 6% -4.73% 13.91% 12. 09% 14. 60%
W ARAT 12.1% 11. 3% 13. 8% 14. 3% 15. 1% 10. 6% -0. 7% 11.51% 10. 01% 14. 39%
T T ARAT 8. 3% 9.1% 12.8% 14. 7% 11. 4% 13. 2% 416 11. 30% 10. 64% 12. 39%
B R ARAT 18. 2% 15. 0% 16.1% 14. 3% 15. 0% 16.1% 1.1% 15. 45% 13. 86% 15.97%
TRARAT 17. 6% 16. 8% 15. 7% 16.1% 16. 8% 20. 4% 3. 6% 15. 86% 15. 44% 15.51%
LT 10. &% 12. 3% 16. 0% 15. 3% 16. 0% 15. 3% 3.0? 18. 45% 15. 10% 16.79%
RS 5. 6% 7.1% 6.2% 4.9% 0. 8% -0.3% -778% 10. 63% 11. 30% 10. 78%
Ho 44T 16. 5% 14. 0% 14. 4% 13. 4% 14. 4% 11.2% -2.8% 17.96% 16. 28% 21.16%
LT 5. 3% 6. 9% 6. 8% 4. 6% 6. 7% 8. 9% 2.0% 11.17% 10. 77% 11. 08%
RARGRAT 24. 2% 21.8% 22.1% 21. 7% 21. 4% 13. 4% -8 18. 33% 19.29% 17. 05%
K447 10. 4% 13. 9% 13. 5% 12. 1% 12. 2% 7.0% ) 13.79% 13. 04% 13. 68%
& B RAT 12.1% 8. 5% 4.5% 15. 7% 15. 5% 9. 6% 1.2% 12. 94% 11. 38% 12.91%
FOM 44T 3.3% 0. 8% -0.3% | =35% | 48 12. 7% 12, Gl 8.66% [NAGRTIN  8.98%
G G4 19. 7% 24.9% 18. 0% 15. 9% 1. 6% 5. 7% =19m % 8.50% 8.19% 8.75%
M AT 16. 6% 12.1% 13.1% 15. 6% 15. 0% 13. 3% 1.1% 13. 54% 12. 26% 14. 47%
S/ 54T 18. 3% 14. 8% 8. 7% 7.1% 5. 7% 4.4% ~10m1% 12.21% 11. 68% 12. 36%
x84t 10. 3% 10. 3% 10. 6% 7. 7% 8. 3% 8. 0% -2.3% 12. 64% 13. 40% 13. 44%
2N ARAT 13.1% 14. 8% 12.1% 9.8% 6. 0% 4.7% ~10m% 7.28% 6.83% 7. 69%
FRARAT 3. 9% 12. 0% 8. 4% 9. 0% 8. 7% 5.2% -6.8% 12.14% 10. 38% 12. 1%
LI ARAT 11. 2% 8. 4% 7. 8% 9.2% 7.9% 5.9% -2.3% 9. 63% 12.71% 8. 46%
AT 4.0% 3.3% 3.5% 7.0% 6.8% 10. 7% 7. 448 12. 30% 11.99% 12.29%
RS 14. 0% 16. 7% 13. 6% 11. 9% 13. 5% 10. 6% ~6.8% 14. 28% 13. 74% 14. 74%
AR ARAT 18. 3% 16. 4% 16. 9% 10. 5% 7.3% 11. 9% -4 4% 13.02% 11.59% 10. 38%
KR BIT 13. 6% 11. 5% 11. 5% 8. 8% 6.9% 13. 3% 1.9% 13.19% 12. 49% 14. 24%
HRBAT 0. 5% 4.5% 3.1% 4.5% 5. 4% -1.1% -5.8% 11.12% 6.99% 11. 46%
KERIT 8. 9% 14. 4% 9. 6% 10. 1% 10. 2% 2.3% 120 10. 20% 9.10% 8. 65%
HERAT 17. 4% 19. 5% 25. 0% 25.1% 26. 7% 15. 0% -4.8% 10. 85% 11.01% 9. 43%
PREAT 9. 0% 9. 0% 10. 8% 7. 7% 6. 6% -0. 4% oMy 13. 08% 11.31% 12.37%
R A AT 1. 7% 7.8% 7. 7% 5. 8% 4.5% -0. 5% -8 11.93% 9.72% 11. 95%
LA 7. 7% 9. 7% 10. 7% 11.1% 10. 3% 5.8% -3.9% 11.92% 11.33% 11. 63%
B A4 7.3% 10. 1% 12.1% 12. 6% 11. 4% 5. 0% -5.% 11. 66% 11.33% 10. 93%

TR R DS MR, FRIESFRAT

~
—

2N\

. BBEEFE

B BEFEN RATREAA A R Ak, B RE SR A AR
BB VA& BT BATRATHEA & 348, RESTEAGRE,
FH BNV RS (Rt P A A M——E LB EEE, BRI, KA
BRERBANEADHIRK, RB/AEETHRRTAT. RNFLEH
IAREAT. FHBAT. BIERAT. AR, PRET. RB|TRF
EHAT. —REFBAKR. KT H, HREERF, BBERAELT:
RAT. AT Ok, TAT. BAT. RATHF. ZRWREFAF PR,
WERAT P ST E: THMERAT. BRERAT.

B RRT: ZFTRATY; ekl ERTA; AHRE & L4 AN,
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ZHONGTAI SECURITIES AAeRERE
KRR EHA:
TRE | HLEA

FEN | AR K 6~12 A A WA F) B RS SO £ 15%0A £

WH | AR R 6~12 A A A AR R B R4S 20Kk M8 2 5%~15%Z 8]

BA | KRR 6~12 /N A A AR R 215 48 2K 18 42 -10%~+5%Z 18]

RAE | AR 6~12 A~ A AT B B 45 43k ta 2 10%0A £

WHE | AR K 6~12 A NATR BRI AR E 10%0A £

TR Pt | AR K 6~12 A A A xR 2R FE 0K P8 £ -10%~+10%Z 4]

BAF | AR 6~12 A~ A AT R AR s 4ok i@ £ 10%0A £

Gk WPBATEARE LA B S 6~12 /A A8 RN (R ATALAREL) Aast B B2 A48 5009 48 T 3% K.
S AR AP IR 300 455AH Ok AT B ZHURIE (AR UEEIEATA) ) R AR T A5 4 (Sat
W kARG ) AR HBBTHUBERE AP BRI LA, ERT HUAAFE 500 F8E AL LS
FEAKLE (HH BRI ).

FRIESBA BAE] (ATFRAR Aad” ) BA FREAREEEEL R 2FTHIERT S0 L5 T4,
o ANE] AL BBEBRABEARERNLAZEF .

AR AT AN E) BB T IAA T 6 AT TR E B AT, Rk T L RILE, hRRE. &
MFeiE, LR TRZAETH Z 5 IR B R . And) ) RAE TR S A3 GG e s Ao TR, B AIRSE F
BFAT. I TR R BIRE RN TE Z AT 6 P17, T AR AT AT R A, AN ) 3 AIRE FT 415 & 5T £ R A
38 4o b HE TS TR AS L, A L Y QAT REA0 R 09 B SUE L. RSP R TA. TE, B, ZEA
e RIBEL R P VERE L, FHBALATIEN . R, RS REIRME I, ANE RtiRE oA
AT RABAE BB ETIIR, AIRE T AR R ARG THRFESNRE P, THRE P AALNE
L,

TIHH R, BREEE, AAETHEILT, AR08 RAMEAT A B LA AR 691247 A P75 | B EATIR A R
AT AL,

BRARER, EERAFGTELT, A s) BEAN ) 0 XBEAM T A BE T 3 R4 28] PR RATHYIE
FIFATR 5y, FF7T e A X LN 5] IE A R RF BB TAAT . M5 ) Fo ok = o0 5 SAT BRIk G, A
8) B LA 8] 1 K IRHUA RASATT G RIRE NTF A A AT 2L R T 3L+ 6915 &,

FAREIAE <o RAE KA FRAE)" BiAT. Bk And BRI, ETIMFAIA, TIFARE#
SRR REBIRL. £, LAl SR FIE. Sk, R ARA A R A RS

HHCRIREXZ B EE S B3 56 -



