ESit%H

GUOSEN SECURITIES

-

RMBUIRS RENENE

BHYR, RITEE

WEEATRE | 2024511 4 H

‘bW
AR, RTEE

SEANSE, ERMENRTHEEEATI. BHNESHEMEENER,
AL KBRHE 11 3 FOUG B 256° MRS 96. 9%, SRR
JEEERA 1. 1%,

ERiztAE, EARTREEEE. —FHE, HlIBHIRHREH
et EPERE, MR RIEEEE; F—FHHE, RITEHIXHITE
B E MR, FHE (6 MNA) JELIEFRM. & KRBEERIT
ZREVBRERE (WLF, BRExE, IHXFEER) , BRHREF
ZRAERTERE, ER-RITRIESEEMUE. BEEHEKRNE
IEHEEI—E (10 B 21 H-10 B 25 H) TF0.15, ffiiF 103.74, H
RN IR IEFRTTEk-30. 7%, = IEFRTTEL 130. 7%. MIIEEH EH (EXY)
FEREAZEAMRENLE DR MNFIRREE (FHEFEIHIR oM0) E1THE
£, RO0T FIZE, ENLFEMNFIRRBEE GEERMF) 1R MRFZRMm
BEE (BIRFEIHABR OM0) T{TXiE. #iE L, RITLAAFHIHEREX
BB EZIER.

RITAFHIFEE: £FA (10828 B-11 B3 H) , RITEIRHBURDN
1%-8514 27T, Hep: 7 RiSEIMSILH-8514 127t (BJHA 22515 12 7T,
R 14001 fZ7T) , 14 RiEEMSEIR 012t (BIHF 02T, {012
7T . AF (11 B4H-11810H) , RITHELEMIEE|ER 14001 12T,
Hep 7 RiEEIMZIHT 14001 27T, 14 RiFERIMAEIEF 0 {2t. BEXRRE—
(11 B4 H) Ri77 REEMAIFEK-2243 27T, 14 RiL[EIMSERH 0
{z7t, OMO ZE 4 11585 1Zt. £FE (10 H 28 H-11 H3 H) , $R1TiE
MR EMEH IR 6. 72 A1z, Bai—A (10 B 21 H-10 B 27
H) #0.95 2. FR&EEMGEEA 86. 7%, Haj—E (87.8%) R
1. 2pcto,

RITEIZZ S : LRARITEINIARBEMEFH BRI 6. 72 F1Z, BAEI
—/ (10 A 21 B-10 B 27 B) R4 0.95 A1z IR @Mtk % 86. 7%,
RET—E (87.8%) W 1. 2pct.

RE5EL1T: LABAFFRSERE 1384. 6 27T, KEITXILIT 1967. 2 27T,
ARNERERTIT A 445. 2 {2t ; LR FEEREREE-505. 7 (2T, KA
XI&1T 1656.5 27T, AR A-3269.5 27T ; LRABURIRITERSE
RS 1150.0 12T, AEHRIAIT 150.01Z27T, FRAEEAFNITH-1246.0
fzt; ERAEARITRERSSEMZE 292.0 12T, KATRI%1T 230.0
27T, Frh AT A 210. 02 7T; LA RS $5-365. 8 {2t (B
R (RER R TR LY 45. 65%) , AREITRIKIT 996. 6 17T, FREEEITN
H-1316. 4 27T,

LER: FAER (11 B1 H) AR CFETS —HF LR E—A (10
A 25 H) £170.03 E99.77. EIHAETiE# LT 1BP, {iIF 104.32;

ETRARMBAERLCELIT0.31BP, fiiF 7.13; BECZE H1T 0. 028P,
fiIF 7. 13,

RREHRR: SBINTIRE), BIMEFENTR.

ZFWR - ZRAEARK

ESSHE: A ESHS M. EERR
0755-81982035 021-60933158
tiandi2@guosen. com. cn dongdz@guosen. com. cn
$0980524090003 $0980513100001

E bR

Bl &= AR RITEL 3.40
HERFHARLL 3.20
HOLAREE 2.40
M2 6.80

miAES

PPI

CPI T hniE B R L 1%
(%)

30.0
25.0 |
20.0 |
15.0 |
10.0
5.0 F
0.0

(5 0) 1 I I | — I 1 1 1 1
0/23 N/23D/23 J/24 F/24M/24 A/24 M/24 J/24 J/24 A/24

AR : Wind, ESEFLHMFHEIE
BXMRIRE

(BRMEFRNER-E NG KGR EF A SKBEE) —
—2024-11-03

(ERARFIE E W B R-EE FSR SR A S I #a RS
REE) ——2024-11-01

(EEHBUR SRantE M E-RIT AR RN —
2024-10-28
(BEMEFANER-EREFEKENEE EF A LERHRE) —
—2024-10-27

(EBEARHIE &N ER-EE B NE AR TS L i 5E R
FREEY ——2024-10-24

B HUNAIEIE Z IGHI T AR BRI T B2



‘ E{EilE ESMsTIRE

GUOSEN SECURITIES

BFEshEEm: AR, RITEIE ... 4
B B . e 6

SNERERIRE : SEERAE 11 BT RMERER 25BP ... 6
e S e I X 7
ERmantt: ERSITAREEANE . ... 9
RESAMEE: ERABMGRIFSRMBEETE ... 11

L. ARMEETTE AR 12

1B SWIRIEL Z [EHI R AR B T BAIE 2



4

& 1:
& 2:
& 3:
& 4:
[&]5:
& 6:
& 7:
[ 8:
& 9:

& 10:
& 11:
& 12:
% 13:
& 14:
& 15:
& 16:
E17:
%] 18:
& 19:
%] 20:
& 21:
%] 22:
%] 23:
%] 24:
%] 25:
%] 26:
& 27:
%] 28:
%] 29:
%] 30:

EFRNES] IESFTRE

GUOSEN SECURITIES

Elx=E %

EfESEMBERNERYE (EFEEEER, TEIERSE) . 4
A =% 1 G 4
1= 4
R R B IR A TR 6
R R AT R B Im A TR 6
BT i R 6
F R T R T A RRIEIT A 6
PR T R 7
LPR R 7
AR R S EIRE . .. 8
AR R S B R . . . 8
T I E D B . 8
R B D B B . 8
A R R 8
SHIBOR FRN IR . . 8
R RN R 9
7R B B B S . . o o 9
FUTHEEMME (KERBEER—) .. 9
PR T B R R T . . . 9
MLF 3 R T . o 10
ML B R S I . 10
RT3 . . . 10
R A R 3 . . 10
R TIB) B R T . . . 10
R R O R R . . . 10
£ E5 1T (KRGS HRIEITRIER) . 11
HRHRE SR R R . 12
R R R S . 12
IR 12
AR R 12

1B SWIRIEL Z [EHI R AR B T BAIE 3



EfIE=

GUOSEN SECURITIES

SRR E

4

BRzERm: BRFR, RITEE

BINAE, LRBINRITHERITERLN. KBEEFMERALENER, HHA

FEBLETE 11 B FOMC P& 2

L 25BP RO A 98. 9%, HEIFFIRATHIMERA 1. 1%.

E1: EfESEHBRAERER (EFHERER, TREREELS
EfESEMEBCRAIEREH (beta)
2020 2021 2022 2023 2024
105 -
104
103
102
101
100
99
B+ """ """+
1 3 5 7 9 11 13 15 17 19 2 23252%2931 33 35 37 39 41 43 45 47 49 51
FERIRIR: Wind, ERIEHEFIMRATEE
E2: i8R E3: HEIEY
EMBRDERR: R BEMEEAEEY: EHE
— AR HUER CEH)  —— BRI R 10 1 — SRR (EW)  — RiTRYHUER

110 - i
108

1
|
1
106 1 i
1
1
1
!

104 ¢

102 4

100
98

96

2024011 ___a o ______
2024-04 1 :

2024-07

2024-10

|
1
1
|
?
Is¢]
o
o
~

-— ~ Q ~ o
5 3 5 2 3 5 2
L X Lo I 3
o~ o o~ o™ o o o
o (=} (= = (=3 (=} o
o~ o~ o~ o~ o~ o~ o~

108 4

106

104

102
100 "|“ﬂ

98 A

96

T T T T T
— = Iy o — = o~ o = = = (=]
[=] [=} =3 - (=] ? (=} - o ? =] -
] ] T 1 I I 1} I ! I
o~ o~ o~ o™ @ @ @ @ < < N <
o [ o~ o~ o~ o o o™ o (] o [s]
[=1 (=1 =1 (=1 (=3 (=3 o [=3 o (=3 (=3 [=1
~ ~ ~ ~ ~ ~ o~ ~ ~ ~ ~ ~

FRIRIR: Wind, EfSIESEFMSTREE

Hiqu/anib]fkjeftﬁi .I:I']iﬁiﬂ%A:fJI"ﬁgiﬁﬁ?'T'Féé II1:;
B 21 B-10 B 25 H) TF0.15, iF 103. 74, EPNIZIERFRR

BHRRIR: Wind, EfSIESHEFMNTAEE

LMBUR N ERHERI—RE (10
THK-30. 7%, HE

FEARTUER 130. 7%, MMRIEH LA (BEM) TEAH EEA2EAFRELE DR INRFZR

mEE (HEIEHIR oM0) LiTH#ER, R001 MR, FUEFRMRFREEE (18
BMLF) F1R MR mEE (FBBEIHAR oM0) T1TXE. HE L, RITEAR
FHAREXHE R EZHER

RITAFHIHEE: £ (10 B 28 B-11 B3 H) , RITHRBURENINME-3514 12
JT. Heb: 7 RiEEIMSEIA-8514 {27t (F|HA 22515 {2 7T, #%H% 14001 {2 7T)

1B SWIRIEL Z [EHI R AR B T BAIE 4



‘ E{EilE ESMsTIRE

GUOSEN SECURITIES

14 RiE B85 0 12 7T (BUEA 0 12 7T, #&A 0 12 7T) , K=K i3 (Bl 445 55 5000
fzt (BIHAO0{ZT, ¥, 5000127E) « A (11 B4 BH-11 B10H) , RiTiE
EIMAIEEIHA 14001 27T, Er 7 X EIME|HEA 14001 27T, 14 KiEEIMEH 0 42
L. BEAE— (11 B4 ) RIT7 RiFEEMSEIEH-2243 27T, 14 Kif[E M5
M 01Z7T, OMO 7FEH 11585127 £A (10 828 H-11 A3 H) , $RiTES
WRBEMEH KR 6.72 A1z, Bai—A (10 B 21 H-10 B 27 H) ®4
0.95 F{Z. R EM SLEA 86. 7%, AT—/E (87.8%) W 1. 2pct.

$RITIEIRZ 5 : ERASRITEHIARIRE M BBKA 6.72 F12, #ai—AE (10
A 21 B-10 B 27 B) #®0.95 A1Z. BR&EEM SEE A 86. 7%, ai—/E (87. 8%)
B> 1. 2pct.

RELIT: LEABFFESME 1384. 6127, ARERILIT1967.2127T, BRbE
Bt A 445. 2 27t ; ERARNF S SR E-505. 7 {27T, ABITRILIT 1656.5
27T, BREETMIT 7-3269.5 127t; EABERRITESRE 1150. 02T, KA
IRI& 1T 150.0 27T, HRUEEATRITA-1246.0 12 7T; LABIRITRRES S
R 292.0127T, AEITXILIT 230.01Z27T, #RERF TR 210.012T; LA
k{553 Rt %5-365. 8 {20 (AR R R Ek Ly 45. 65%) , AREITXI&IT
996. 6 27T, FRLEFTITA-1316.4127T,

LER: EAR (11 A1 H) AR™ CFETS —HEFLEREHEA—A (10 A 25 H)

£170.03E99.77, EIHAETIEH £1T 1BP, LT 104.32; Ex R ARMERLC
FF170.31BP, LT 7.13; EBFLEE1T0.028BP, fiiF 7.13,

1B SWIRIEL Z [EHI R AR B T BAIE 5



4

EfIE=

GUOSEN SECURITIES

El4: EEXfEXRIIRFIZR

SRR E

NN

ShERIAIT . KEXHE 11 AW KBRS 258P
KBk fiF

9 BB S 508P, FIRBIRMEZE 4. 75%5%. FEAP (10 B 31 ) BEEXE
BRER—FFEZESFIZE (10RB) FMEREEMFIZ (ON RRP) #AT—/E (10
B 24 B) ##F1T, SBIALTF 4. 90%F0 4. 80%, AP (10 B 31 H) SOFR FZ
BET—RE (10 B 24 H) L3k 7BP, {ITF 4.90%. BAFELFIRMAEENER, ™
HIN A EBKGELE 11 F FOMC P& 2 25BP HUBEZR A 98. 9%, HERFFIELRTHIMER
1. 1%,

BZE10830H, EEBE~HGRARA 7.01 HieERx, ®aT—E (108 23
H) BT 1.592%x, AAEF 4 RRRERVHERSE (8.97 F12)
7Y 78. 23%.

E5: BROAT K BRAGIRFIZR

EBChE FIZRERD RRR1TFZEE R
FREEEFE (8 PR B F 2 — I EFMBRERE (#) — ARRIERFE
-------- R & BFRR LR - R & B R TR R EsE ——ESTR/EONIA
6.0 - SR 5.0 -
4.0 -
3.0 1
20 1
1.0
0.0
— & N
——————— : —— : (1.0) -
S 8838 S 8888885883588 S 8 5885$8588588588588
b moc e b L L LLLLLLL ST B L
SREREESEHREEEHHEEEEEE St E5c:EEESFHEHEEEEEEE
BRERIR: Wind, EMSIESEFRETEE BRRIR: Wind, EUEIESL st
El6: HIITRERR R FIER E7: FERITE=HRFREN T
HRITHIEER FERITHEN ERAE
— MIE TONAR — AR$RIT =—HRIT RRGLAT 33
B aRERFE HEBFHE () 5 Gl
0.6 - 2.1
0.5 - —_— 1.9
0.4 1.7
0.3 41 1.5
® 0.2+ ’= 13—
0.1 o Caatees o cdesGonmae ot
O’Wv.]' h W aaaa o 0.9 4
-0.1 0.7 3% Blg E202081 B RS ABHEE
-0.2- 05—
3858885858858 5338279388 27833827§3388¢
AN N NN NN M MM M MY S ST T T e o= NN NN ANNOMO O S S S S
BRERIE: Wind, EfSIEHEFMRAERE BRIKIE: Wind, ESIFEEFHRETEIE

B FEIEX Z IFHI B 5T

=+

BIREI T Hr B 6



‘, ERRNES; ESFTIRE

GUOSEN SECURITIES

BRRIT
BRRIT10 BEABZAFIRHTIE 25 M E—IFTEHMERE (MR0) | BFFR
KRIEF (MLF) FFBEEIMEF (OF) FIZRSRIFEZE 3. 40%, 3. 65%F0 3. 25% ., EX

FTTREEAFIZE (ESTR) EEAM (10 B 24 H) #%mi—& (10 B 17 H) TB% 0. 01%,
5L F 3. 16%,

HRIT
HRIT 10 ARFEHAR RYEFFTE 0. 25508 . HARITERBIRMRMEAMETER

BRI FIZRIGHEISTE 0. 25%, ML 0.50%. HR PRI TEI9FIZE (TONAR) L
B (10 B 31 B) &%81—@ (10 B 24 A) 1A%, {F 0. 23%,

EAFE: REFERLETIT
Repf=
FERITRBFRERHFAE,

E8: RITHEFZR E9: LPR Fi%
RAITREF ik MLF 5 S8 50aR A I 2=
4.0 1
——MNLF () 14ELPR ——5%ELPR
3.5 1 50 -
3.0 A 2
2.5 A :
: 4.0 A
=220 A ] : 3.60
1.5 A =35 1 .
16 A 30 | 3.10
0.5 A ¢ 2.5 4
0 5 g & & L g g 2.0 2.00
] K K - © 8-888-888-888-888:-883
~ = g sdo b o LI L L L L LSS LL L
= F 2zSEEEEESEEHETEEEEEEE
FIRKIR: Wind, ERIEHEFMRATERE BRIRIRE: Wind, EfSIESERFMRAEE
LS

WimAERFE, REMNRLEETIT, EXFARELSL. LA (10 B 28 H-11
B 1 H) , R001 #1 DROO1 E@I—AE (10 B 21 H-10 B 25 H) 43I T~4T 8. 98P,

9.8BP, {iiF 1.54%F0 1.41%; ROO7 #1 DROO7 4B ~4T 2. 1BP. 1T 4.6BP, {iF
1.86%F0 1. 70%; R0O07-DRO07 UL4EE 20. 8BP, ZTFiEEFHKE. EERRTE
WENEHHHMRFIR (7 XBEHFEH) EARKE—ETIT 8. 1BP £ 1. 58%,

FRAERFE, SRAGERLITAERLZETIT. £F— (11 B4 H) BE1T1
FHEARITHNERRZ EA— (10 B 28 H) T175.08BP, fiiF 1.90%; BT TT
4.3BP, LT 1.92%; WEIT 4T 0.7BP, {iT 2.08%.

1B SWIRIEL Z [EHI R AR B T BAIE 7



‘ E{EilE ESMsTIRE

GUOSEN SECURITIES

E10: HinmiIAFI RS B E11: hEAFIRSBIRE
RATEUR FIZEE T MLF 5Bl 75 8 % 1T H| &=

——SLF BiEFE —7RBER () —— DROO —WMF () —— ERBIREEFHE
4.0 4 4.0 A
35 A 3.5 1
3.0 3.0
2.50 B
25 A gzs 2.00
#20 20
’ 1.55 15 4 1.92
1.5
1.50 1.0
1.0 A o 0.5 -
&0 ' e i o e g D e U U I
R R T T AL A T didbddadad b db s e Lo
AR s o i T o i ek 4 EEEESSESESREHAEN RS
cegggSanNsSNYYRRRRI S ARERARANees RN NE s
SRS SSS8R88cc88s8s88gss
ERSRIR: Wind, ESIESHEFARAEIR BRISKIE: Wind, ESIFEEFHRETEIE
E12: JRimREtE N B E E13: PHIRENME S B
FA MM ERIRE M F| = 1TFEHARN 7 8 R 1TH =R
s DROO7-DRO0T  ——DROO1 DROO7 — ET-EET  — BT Wty
40 - 0
3.5 A b M
3.0 A 3.0 1
2.5 1 25 |
=
2.0 1 1.70 20 i%
L3 1.34 1.5 4
1.0 +
0.5 4+ 0.21 1.0
0.0 + ; 05 | I
s ~ O ~ o T ~ o ~ o s 59 0.0
by o o5 = p. et b oy 0 N ™M O ™ M O ™~ ™ 0 o~ ™ O
IR R EE RGN R SR PEITEEIERRTTSETEEE
Sesc8888scescsacegegs S8gg8sggs8gsgscssgssggs
ZERRIR: Wind, EfSIESEFARAEIE BRIRIE: Wind, EEIESEZFHsHEE
E14: HEHTHIAMRFIE [ 15: SHIBOR RN FIZE
A F SHIBORFI| ==
—7RiEEN ERTHAMNFIE (TRBIHFEL BB7ESHIBOR ——1/FSHIBOR —— 34~ASHIBOR
35
3.0
2x5
20 1.88
1.5 - 1.66
1.36
1.0
’ 0.5
0.5 T T T T T T T T T r T T T T T T T " 0.0 ~ T rl- C\J T T rl- C\) T T rl- 5 T T rl- 5 T T r-‘- $
RRNERRSRSRSSBERERRESR SESRSRSRRRREIRER|/RRER

FRRIR: Wind, EfRIESFEFRAERE BRI Wind, EfSIESEFMTAERE

B FEIEX Z IFHI BT AR BRI T B E 8



4

EFRNES] IESFTRE

GUOSEN SECURITIES

EARYE: EARITHEEE

A (10 B 28 B-11 A3 H) , RITAFRBARENME-3514127t. Hp: 7 XiEE
W% 58514 {12t (EIHA 22515 27T, %A% 14001 1Z7T) , 14 RifEIMGSEIE T
01zt (BIHAOfZIT, A 01zIT) , ERTNE RIS 5000 27T (RIHA 012
7T, ¥&HL 5000 1Z7T) .

AB (1M B4B8-11 510 8) , RITHEEIMIERIER 14001 27T, He 7 KigREE
FIHA 14001 12T, 14 RiEEITEBIEA 012 t. BIZEARRE— (11 B 4 H) RIT7 Xk
B4 i-2243 {278, 14 RiL[EIRGEIH 0 127T, OMO F& )5 11585 27T

A (10 A28 H-11 A3 H) , RITEHARREMEHRBIKI 6.72 A1,
®WH—E (10 B 21 H-10 B 27 H) #4 0.95 F1Z. BRBREMAEE S 86. 7%, &
BI—/E (87.8%) M 1. 2pct.

El6: “=HEBEIN EESER E17: 7 R EIAE|EA 5%
FEGWEESER RETTR B IR
— KBISRIT ERET MREHEEEE R _— R7RBEMEHN 7TREEMEE e 7RIBE SRR
18.0 - 1
16.0 1 4000
14.0 1 2000 4
® 120 4 B 0+ -8
10.0 A 9.50 &-2000 - r L
§6 A -4000 1 % 4
w0 6-50 -6000 -
- -8000 -
8328828383 2838283832838288¢2 ~10000 4
ErLIILLLLTTTI ILLITLITY S 5 5 N 3 £ 8 8 5 8 3 © =
REEReeSSSEEEYHHEEEEEE ITFFRIFERRRRTE
BRIRIE: Wind, EMRIEREFMRETEEE BRIKIE: Wind, ESIEHE MR
E18: RITHEIMMER (KEAHJRBEZEE—) Bl19: JRATIHEIM REIRER
RAT R E A oMOTF =
BREEER SRR e 2iEEME R OMOTEE  ——OMOFI® (7K)  ——DRO07 (7R#EhFEL)
35000 - F3.0
25000 -
20000 30000 - Lo
15000 - 25000 -
10000 |49
K 5000 l IR 200007 L5 =
R B & 15000 {
5000 | =
5000 d 10000 - o
~10000 -
-15000 - 1 L 5000 7 -
~20000 - 0 —— T 0.0
25000 - P P I R I I TTI LT II T I rrTesT
e - . e e NONANNNNMOOMOMOOOO MO OMS St st <t <8<t st
SRELAmEL SEWZEELUERD AR SSSSSS8RSSSS8SRRSRRSRRRRERRERE
BRERIE: Wind, EMRIEREAFMRETEEE BRIKIE: Wind, ESIEHEZ ST EIE

1B SWIRIEL Z [EHI R AR B T BAIE 9



4

EfIE=

GUOSEN SECURITIES

SRR E

[E20: MLF %R ER

E21: MLF 31514

FRATVFHAMLF AR AL AR

RITIFHAMLF I F T 1

i SUEMLFIRIL < 1EEMLFEIRH @ 14EMLFS R —8—2024 ——2023 ——2022 ——2021 2020
10000 -
5000 - I
8000 A
04 6000
® L
IS - IE 4000
= -5000 N
2000
10000 0 &%
-2000
~15000 - ¢
-4000
~20000 - -6000
3EI 28K 158 KA 1AE 287 3AE 496 SARE AR -
18 28 38 48 58 ¢8 78 88 98 108 118 128
FRIRIR: Wind, EISIESEFMSTREE BRORIR: Wind, EfEITESE KRR

E22: RITE MM E

E23: EAZATEIMRZE

$R1TIE) R RY 32 8

— BRZE ——RO01GLE (%)

L3 PR EIMERL A&

—— BHZE  ——GCo0TAt (i)

100./000 100% 32,000 100%
90,000 90% ook
80,000 60% 27,000 L 80%
70, 000 70% L 7o%

B 60,000 0% R 22,000 F 60%
N 50% ) 50%

50,000 &

40% 17,000 F 40%

40,000 A 30% L 30%

30,000 20% 12,000 b 20%

20,000 10% L 1o

10, 000 ‘ir‘-br'-";‘:»””n‘o”c'.r‘-"ém" 7'000&.:-‘,'4-,.":»‘-5;'&;‘:1.‘r‘\.:l,'ﬁnlar'\:‘n‘c';0%
o ™ o) — N o= o Te] T ED S bt
PP TREELIOEIRIEICEEY cdaiddsdpgtdeadidbdsy:

9993999398935 3333s8333
fegcasssssscaeecgggeses SRSRRRRSSRSRSIIRERSRRR
BRERIR: Wind, EfSIESHEFMRFAERE BRISKIE: Wind, ESIFEEFHRETEIE
R
E24: fRITIEEIMARE [E25: 325 B Bl M &R &
=1 = 3 = 3
RITEIE MK SRR SELNE GBI FER SRR SEE
— &85 —RERTSEE (HHD — & — RERELEE (G

180000 - r 80% 40000

160000 | L 70%

i 35000
140000 1 | n br, Al - 60%
7 P |
120000 1 i A A W ‘"m ‘ l k ||}| s 00
| ! | |

'5100000 111k L I d ¢ i L a0% S
S| , .

80000 - _ , - | s 25000

60000 , L 20% ST

40000 - L10%

200 +——7—7T—7T—7T7TT—777 77— 17— 17171 0% 15000 +———+—F——77—7—77 7777111 30%
— ~ O = ~ O = ~ O = ~ O = >~ O — [ = [ p— [ = M~ O = ~ O
$352%353535253525365%2 2352535325352 535375352
SRS ssaagaygIEeRIIE SRR~y NYIRLITII I
o O 0 0O 0 0 0 0 0 0 0 0 000 00 0O O O O 0O 0O 0O 0O 0O 0O 0 QO 00O 000009 9O Q9
NN N N NN N NN AN NN NN NN N NN N N N N NN N NN NN NN NN NN NN NN NN

ERSRIR: Wind, EEIESHEFARAEIR FRERIE: Wind, EfSIEHEFMRAEE
BRERIR: Wind, EMSIERESH

B FEIEX Z IFHI BT AR BRI T B E
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‘ E{EilE ESMsTIRE

GUOSEN SECURITIES

R F: b A BT (R 550 Rl BT [0 5%

B ELERE (10 B 21 H-10 B 27 H) #*it4172505.9 12T, 450 1384.6 12
7T, BE—F (10 14 H-10 B 20 H) B9 3082. 7 fZ T 2& ™ L. ABAHXILIT
1967.2 27T, FRUEETAIT N 445. 212 7T,

EhlkFE EE (10 B 21 H-10 B 27 B) ®3+%475162.1 27T, 45hi&-505.7
7T, ®ai—E (10 B 14 H-10 B 20 H) A9 1150. 3 Zt 8F /L. KEITXI%
17 1656.5 12T, FRAEEATNITH-3269.5 12T

BISRsRITIR LA (10 B 21 H-10 A 27 B) i+ %447 1150. 0 12 7T, &t 1150.0
fz7t, ®ai—AE (10 B 14 BH-10 B 20 H) # 1150. 0 Z TR FAT . AFHRI%
1T 150.0127T, ARBEF T -1246.0127T.

A ERITIR R RS LA (10 B 21 H-10 B 27 H) #it+%17300.01Z7t, %m&E
292.01z7t, ®Ei—& (10 B 14 BH-10 B 20 H) #J402.5 {Zjt/hMi@l. &F
1RI%1T 230.0 12T, AREFFITH 210.0 12T,

tlESHERE (10 821 B-10 B 27 B) ®i+4172949. 5127, #RhiE-365.8
fz7t, BE—E (10 514 B-10 B 20 H) B9N7. 4z ki@t . LR R
BB TTRRLY 45. 65%. AERIKIT 996. 6 27T, FREERF I A-1316. 4127,

E26: F&RITHT (KRGS HRILITREIED

[ 23T A 1 BEET

A— A= A= 5]] I5E3 &t At
| EiTE ARE ETE ARE  RTE ARE  ATER SPBE  EG8 A@E kTR BB 78 SRE
| BRy 0.0 -300.0 0.0 -4.7 15940  1539.2 30.2  -551.4 343.0 139.6  1967.2 445.2  2505.9 1384. 6
(== 0.0 -300.0 0.0 0.0 1550.0  1550.0 0.0  -550.0 300. 0 300.0  1850.0 710.0 0.0 ~300. 0
;ﬁﬁ??ﬂiﬂ3-—ﬂ§t% 0.0 0.0 0.0 0.0 23.0 -31.8 1243 2.9 26.0 4.7 61.3 -70.5 785.3 324.3
| ¥ BT LR 0.0 0.0 0.0 =417 21.0 21.0 18.0 =42 17.0  -165.0 56.0 ~194.4  1720.6 1360. 2
[SRIEF:) 1648.0  1599.8 8.5 -103.8 0.0 -2435.6 0.0 -1036.7 0.0 -759.9  1656.5  -3269.5  5162.1 -505. 7
|BEmie 150.0 100.0 0.0 -1116.0 0.0  -230.0 0.0 0.0 0.0 0.0 150. 0 -1246.0  1150.0 1150. 0
:ﬁfgkfaiizkg&fﬁ 0.0 0.0 200.0 180. 0 30.0 30.0 0.0 0.0 0.0 0.0 230.0 210.0 300.0 292.0
b 25 671.3 125.3 2539 -320.0 3.0 1761 22.5.  -263.2 15.9  -403.6 996.6  -1316.4  2949.5 -365. 8
IR 1R 203.3 -79.1 23.0 -117.5 5.0 -76.5 0.0 -42.2 0.0 -108.6 231.3 -494.5 839.5 -167.0
| oo fm 468.0 232.0  100.9  -330.7 0.0 -89.4 4.0  -234.2 0.0 -293.2 572.9 -923.8  1693.8 103. 8

FRIRIR: Wind, EISIESEFMSTRERE

1B SWIRIEL Z [EHI R AR B T BAIE 11
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SEET 4R 3@AT 2FET 1AW *A

FERIKIR: Wind, EISIESHEFMTAEE

FRISRIR: Wind, ERIESEFIRATEEE

LR ARMRAERTELRTE

FAERE (11 B1H) ARMCFETS —-FLREHEE—E (10 B 25 H) L7
0.03 £ 99.77. EHAETIE#H £170.01, LT 104.32; Ex R ARMERLCER
ETE 7. 13 MhHE; BELERBEEE 7. 13 MhE.

E29: FELEMIERES

E30: ARMILCE

FREMEY

— ARMiEH —FEnEH KR ITHEH A
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115.0 A

110.0 A

105.0
4 /\..

100.0 ;

95.0 A -

90.0 A

85.0 A

8.0 +—r—7 T T "7 T T T
3525323535253 52s5368°2
s bS5 S5 L L L L L dddhdsdhd s
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EnxRARTICE

— AR (W)  —— GELE

BElLE
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7.4
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6.8
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6.4

6.2

6.0

5.8

5.6 T T T — T T T T T T T T T T — — -0.10
— ~ O = ~ O = ~ O = ~ O = ~ o
FEETFIETSEIEIFETEIFIE L
0O O O O — — — — &N &N N N MO MM M M S T o
N N N N NN NN NN NN N NN N NN NN
Qo O O O 0O O 0O O O 0O O O 0O 0O 0O O O O O O
NN N N N N NN AN NN NN NN NN NN NN

FERIKIR: Wind, EIEIEHEFMAEIE

FRIRIR: Wind, ERIEZEFIRATEEE
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A

S HrIm S BA

EERIEMEMRBOEIEIRBAARE; SMEBETEENRUER, BdAEAEHSHLERL,
AKX BYR. AE, FRAZEMEZFHREHEME; FEELE. AEIRRKABREARKRE
it B A B IS A RN E R BZ S E R E M iREM, itk AR,

EFIEHR B TR
e L 5] 5 B8
REFEREITE AT (i) 7 RmR RFAT | RO T T HRFR RS 10451 E
Fn4 Tl i BB RO R o TELRFRER ” e
S ER 651 12 AR T, | R | BRARRATHA R RS 1002
R HABH 6B 12N ARATRN ST liEg)| REITFR BT AT [BRNRWSBTHBARMEIES 1050 L

BRI SIE ST AR R IR AR BR B E R &

Ao A BRTEIALUFR 300 $53% (000300. SH) 1EAE i B SRR EBARLE TR

H; FEARTIHA= MR E (899001 CSI) FyEhf; - MFRT [T BRIMA TR RS 1060 £
FEHAMBEIES (5. ) (R, £Em| Tl T PR — YT
DU 500 $E3 (SPY. G1) SRR TEFESK 1R AT it [TEARERATHAR RN S 100 9
(IX1C. GI) JEA, FFAT  |[ITAEHFRMS T HiaRRMEER 1054 £

EEAR

AREHRERFIEFRNBAERLE (EEFTEIERSITFIRIERFRFE BN S HER) HE; RERRI
EfFIESFRBAERLE (UTER “BRAR" ) B, ARERNERARNEFAER, AR SEEKEA
WEIAREMAEAZTR. REFETH, EANAMDPIARSUAEAREXER. EH=ZEE. E0F
REARENHEZHTEB IR RAREERXATENU S, —VFURQXFAEREFLHHEARETERAE
R

AREETELFHNENHEEES, BERQXFATRIEZEHNLEENTEN. HEWt. KIREMEH
BFE. #HR BWRENNRREQBTARELAF LB ISHBFIE, EFERE, RATATRESH
EHEXRBREMBER BURENF—HHRE. BRARDTRIERREMDEERARLTHBIKRE;
BB RERERTANTE . EFFEITAXEEREN, RAFNIBITXERXEMMEITAR. HAFH
KRRV MAESFEERARSPRRERINARMELITHIESHRITRS, EARAXLEQFARHBHFH
RERFRIT. MEMEHEM~RFEXRS . FRANHE~EEH], BEMTUAREMBREWS
BMIIATREMZIMESAREPERIENAN—HARBRR.

FIRERESEZH, FHREERMTLIESHHEMRBFRNEYTEIF. EEABRAT, FREPHEEM
BRBFERIHEM N AR FRW . RN SFIEFRFRESE 2 BIEF R BN B E O k&S
HATH. WEENES B CHRE RNV SRR BITHE ZERA ARG ABEABTTERHBITRERE,
BRARRESMIRFFEEAAREREASMERRN—TE RN ABEERRIE.

MESF 4R 35 & il 5 HY L AR
AARAETEESSEMNIEFRFAEBNZHEE. IEFRESNE, BEAFIEHFRFEFBLSHIN
MERERZEESBMARUATIRARESFREARZZFRBIESRES T, IUKERNUFEEREE
EARESARSZNED: RERBFARERFLER, RBIESFRESZORS; EHEXIEFREEEN
WE, RES. A%, ARV EAFEFRESZANXER, iFiL. RE, URBEZEE, BIEF
AREBEFRBIEFRESORS; BIRIE FE. BERNEFEFERERS, REIESFRASN
BR%5; PENEMSIAERHAMEN,
RMIESFSMABREZBESFHFAEF AW ZIH—MEARAER, HIESFAH., IEFRESHIHINESRIES
BXEmBNE. TIHEBHERXEMERHITON, BEOESMHE. RETFRFRESTER, H
FIEEMRKE, ARBEFXHHITA.
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