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1. (BT RITEBBTMT—: 2EMAR
A RRIEK A M AT? ) 2024.11.01

2, (B4T: BEHEBFEVUR LPR TR 4L
ITEE¥RH S K? ) 2024.10.08

FERTE S

5 AT R AN B K&

> AR BARLGI R E

MEHRFE, ETRATE RN R B, 2024Q1-Q3 LT 4R4T AL E] Hb—1. 06%,
38 3% 22 2024H1 +0. 91pct. L P2 EBRRITESIER A FRE A, RBITENIE R
FRAAR. AREAGATE, 2024Q1-Q3 £ A 12 R ETRAT BN A K. Ka&4
FUERA, LT RITEKRIIESFER LGRS, 2024Q1-Q3 L 44T 2
4 FIE R Eb+1. 42%, 38R 5% 2024H1 +1. 0bpet. 2 AR 4T 5 R B 4703 &4 410H
WA T . ANEANRITA, 202401-03 A 7 R LT ARAT A B4 A8 H 38K,
> HEE: A LT ALY KRR SN TTEK B AR A

MAITZZFE kG, £&FFARYT K, LB ANAREE R EA T Z X HEA,
2024Q1-Q3 £ &F S HARY K, F & £ AR SN & THIRAT 4 AL 69 T AR
JE A F+8.57% —11.77%., +3.35%., +2.65%, MAFRE XA, £ &K ALY
TR BN TR E 4R AT, F 8 £ BRI A RH TR E 55 . 2024Q1-Q3 £ &7 F AL
Yk, FEE. FEFAMEF BN LIRS K& TR F F)HE 69 TT AR
JEABER 2024H1 4 A+1. 02pct. —0. 77pct. +0. 27pct. +0.38pct. —0. 13pct.

> AR SR TESRPEK, AT AEZHEENAN £

LE R AR ER, ERBTATELHEA, RE 202403 X, LTRFTER
7= Bl H+8. 24%, 3% ik % 2024H1 +1.08pct. HL P k. 2837, BLK ~» AR
Fb+8. 17%. +11. 37%. +3. 03%, 3§ % 45 2024H1 4 #1-0. 81pct. +1. 08pct. +13. 74pct.
BREBERT @, BRI ERAND, REREA NE, KITETH A, 202403 37
WA, RERK, ZHNEI & BRI RS H A-24.94% (HR D).
+30. 47%., +94.47%, & A 202402 5 #-73. 05pct. +26. 15pct. +46. 90pct.

> Ak A EEERIKE, UFARAATRE

WA B ERFE, ARIBEATOGNE, 202401-03 EFTRATE S8 £ K 1.51%, %
2024H1 -1.12bp, % B EZAAETHEARERKE, FLEEHEREFLIRZRT ZHk
R, M H 89 202401-03 L7 44T A B T30S R A 3. 37%, £ 2024H1 —4. 54bp,
KEHKETITERAR LPR T, ARBTERRLF Y h, EFHRT AHRAK
R E. ARBEAAGN I, 2024Q1-Q3 L7 40477 8 R Gr-FH R A EH 1.99%,
% 2024H1 -3.69bp, KMt L& Z AHRBMAIE T AN ABREELE.

> TEARE: BRTERERAAE

MRREFERE, ETRITRRELAMEEAE T, RE 202403 K, EFRITRRE
A 1.25%, # 2024H1 K+0. 11bp. AL &R KA, LT HATIRE& TR A EARBR
BFAESHRTF. RE 202403 X, EFTHRITHTLH 3.22%, 3 2024H1 K-4. 25bp.
MAEE R EFR KA, ETARTAEIRANE A RIBE A ZE, 202403 K L7 484744
S B EFH 302.29%, % 2024H1 K-2.90pct. ¥4k A, K= M EREEHE,
> T EN: RERBRE, B CRT AT RA

HARRE, MEZFELTRTEARLGHAFRAE, THER 53844013z
BHH LT, B ETHRIT R RS MA TITRY, BRERHE 4476532
BERF, BHRBEMAIERSTH, Sl ESEE, RITLEAZT 2025 51
Jho LATH 77 AATAG4 PB XA 0.50 4%, 4T 2000 F Ak 7. 17%49 42 K -F,
1205 8 % Bk 5.04%, 4T 2000 F AR 71. 66% 8 42 R KF, FEFHE M AR 18 2
Bo ATH, RMAEHRT “BT AT #4.

RAem: ZFERIAMY, T2 REBL, BEHER.
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1. BARLGri IR &, HAIE S IANTTdk 4R A
1.1 780382 A R A, AUE3E % 3t — F R A

L RATEAAR T MRS, KRBT ERERAFRAMR AENRA, LT 4RAT
JANIZ R B A, 2024Q1-Q3 LT 4R AT Bl bb—1. 06%, 3%k % 2024H1 +0. 91pct. 2
BAT AR A, BAAT. RWAIT. WA TR A 4T 202401-03 ZIHLR) Ho 3R 5 A Ky -
1.19%, —2. 49%, +4. 05%, +2. 16%, 3 & % 2024H1 % #1+1. 37pct, +0. 43pct, —0. 70pct,
-1.85pct. LI KPR A, WMBAITHRBTEMEIM T HA LRI, KATFE
kA, 2 BEBRRITEMERARE A, KE—4RITRA, 202401-Q3 FhOE %5 T
10% 89 1A % #ARAT, BILR Fb+11. 30%, 12 R ET AT EIL 38K, H P #4447,
T AT AR RAPAT ML A5 B 6 = 4%, 3832 5 H] H-13. 71%. —12. 58%. 8. 76%.

udf

R4

FRE A A HR R EERA, ROTERATEESAMEERAMTR. A
Ja B4 A1 R A, 2024Q1-Q3 L 4R4T V3 AR 4 A1 3G 2K 44 9, 202401-03 £ 4R
0384 AR Fe+1. 42%, 3R 2024H1 +1. 0bpct. N 4T AR A, BA T, &
AT W ATABRE AT 2024Q1-Q3 )3 84 1A B rb 38 i 4 5 4 +0. 79%. +0. 85%.
+6. 73%, +6.22%, ¥Fi%% 2024H1 % AI+1. 75pct, —0.20pct. +0.49pct. —2. 0épct,
AR EAH REAT 5 A AT V2 B4 A M ik A 550 WNE—RATRA, A REA MK
T AT V34 A 838 K Bk 39 K LW AR 4T F 202401-03 )3 &4 4 B b3 3% & T 10%
A 9K, s RRAT ANAAT . & BARAT 202401-Q3 49 )2 8% 10838 1842 & AT
7], A H+25.86%, +18.63%., +18.17%, #RM4RAT. R ARIT AR K FMRIT A%
G RAT B G =45, RS HIN-18. 4%, -9. 21%, —6.81%, A 7 REATIERA
fifh.
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BAL: LR R A BA2: L AR I3 AR R — P A
N - L L 3 7= S, — | AT AT — A 4T — 5 T T e— AT
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20.00% 1
15.00% A
10. 00% A
5.00% A
0.00% A —
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-10.00% A
-10.00% -
N O 0 o0 N MWV o N MOV o N MO o N M O O -15.00% -
- © O O - © OO - 9O O S - 9O © S - 9O o oS N ® YV N MV N MOV N MV O N O O O
S S S S 3 TSN SISSSISNSSSSN S OCSCS - © © O - ©O © O - © 9 S - 9 © 9 - © o ©
80 8 8 8 v - - c dddd DB BB F IS ST S S S S XXX X XIS SN S S
- QN NN NN NN NN NN NN NN NN N 8 3 8 8 = - = = d ddd B3 B3 B B3 F I
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& &8 § § 8§ 8§ 8§ 8 N8NV SN
FEH AR Wind, BEFRIER AT TR Wind, BEIRIEFR A AT

B &3: FABATEKR R LR R

2023/03 2023/06 2023/09 2023/12 2024/03 2024/06  2024/09 $2024H1 % 4L
T RARAT -1.09% -2.35% -3. 55% -3.73% -3. 41% -6.03% -3.82% 2.22Y
AT 0.96% -0. 59% -1.27% -1.79% -2.97% -3.57% -3.30% 0. 27
e R 4R AT 2.19% 0.83% -0. 54% 0.03% -1.76% 0. 29% 1.29% 0. 99"
+E4RAT 11.57% 8.88% 7.05% 6. 41% -3.01% -0. 67% 1. 64% 2.31
TBARAT 5.51% 4.77% 1. 66% 0.31% -0.03% -3.51% -1.39% 2. 119
I i AR AT 3.51% 2.03% 1. 24% 2.25% 1. 44% -0. 11% 0. 09% 0.19
B ARAT -1. 47% -0. 35% -1.72% —1. 64% -4. 65% -3.09% -2.91% 0. 18Y
AT ARAT -4.94% -2.05% -2.62% -2. 60% 4.69% 2.68% 3.83% 1.15
R ARAT -3. 85% -7.52% ~7.56% -8. 05% -5.72% -3.27% -2. 24% 1. 039
R A AT 0. 38% -3.58% -2.11% -1.16% —6. 80% -6.17% -4.37% 1.80
AT |3 kR AT -6.72% -4.15% -5.59% -5.19% 4.22% 1.80% 1.81% 0.01¢
KX RARAT -1.58% -2. 47% -4. 30% -3.92% -9. 62% -8. 77% -8. 76% 0.01
LB ABAT -3. 68% -1.67% -2.54% -0. 64% -4. 34% 1. 49% 0. 04%
PG ARAT -2. 40% -3.71% -7. 69% -8.45%  -14.03%  -12.95%
A RAT 2.53% 4. 68% 4.13% 4.29% 16. 65% 6.18% 5. 64%
TR ARAT -6.92% -1.56% -3.21% 0. 66% 7.85% 6.37% 4. 06%
R ARAT 5.51% 3.28% 1.43% 1.24% 2.83% 7.87% 8.03%
T ARAT 8. 45% 9.29% 5. 45% 6. 40% 5.78% 7.13% 7. 45%
I ARAT 10. 35% 10. 64% 9.15% 5.28% 11. 72% 7.16% 6.18%
a4 AT 3.12% -3.12% -5.18% -3.50% -2.51% -4.00% -4. 42%
AN ARAT 7.55% 6.09% 5. 26% 6.33% 3.50% 5. 36% 3.87%
LT -7.12% -5. 66% -5.76% -4. 80% -0.92% -0. 43% 0. 68%
W PRARRAT 9. 71% 1. 16% 9. 55% 7.22% 6.27% 4.28% 3.23%
Ky apsr 12. 88% 12.12% 8. 44% 8. 46% 7.89% 3.32% 3.83%
AT 15. 54% 2.52% 1.83% 7.11% 19. 28% 11.98% 8. 14%
FRM ARAT -3.01% -8.52%  -10.62%  —9.50% 2. 47% -7.59%
B AT 16.99% 5. 24% 3. 68% 9. 70% 4. 44% 5.77% 9. 69%
TN ARAT 5.26% 5.30% 1.81% 0. 88% 2.11% 1.88% 1.10%
JLTVARAT 5.02% 3. 60% -3.52% -4.96% 3. 68% -2.21% -3.07%
T & AT 8.72% 10. 88% 8.24% 8.03% 5.53% 5.53% 4. 26%
FRBAT 1. 55% 3.07% -3. 84% -1. 89% 5.17% 2.62% 3.78%
SR ARAT 4.03% 1.25% 0. 44% 2.25% 2.56% 5. 46% 1.33%
w RARAT 13.28% 12.36% 12.55% 12. 05% 12.01% 12.03%
TRARARAT 1.38% 0.53% 0.52% 0.21% 10. 56% 8.59% 4.82%
KRBT KRBT -0. 64% 1.41% -3.85% -5.93% 7.59% 7.35% 2.88%
FREAT 7.23% 4.87% 2.61% 3.84% 13. 30% 4.75% 2.58%
B RAT 1. 54% 1. 62% 0. 43% -1.93% 9.84% 8. 08% 2.09%
R B AT —3. 26% -3.03% -2.91% -3.57% —2. 88% -1. 30% -1.76%

FARB: Wind, EBEFET XA
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B oR4: FARATIEESA)HE R R IR R ALK R

2023/03 2023/06 2023/09 2023/12 2024/03 2024/06  2024/09 #2024H1 T 4L
T HARAT 0.02% 1.21% 1.07% 0.97% -2.78% -1.89% 0.13% 2.02%
EXARAT 0. 26% 3.36% 3.30% 2.71% -2.17% -1.80% 0.13% 1.93%
E R 5AT 1.75% 3.48% 4.99% 3.94% -1. 63% 1.99% 3.38% 1. 39%
W B R AT 0. 50% 0.78% 1.03% 1.96% -2.90% -1.24% 0.52% 1.76%
B ARAT 5. 63% 4.51% 1.89% 0. 63% 1. 44% -1. 63% -0. 69% 0. 95%
WA 4R AT 5.22% 5. 20% 2.45% 1.23% -1. 35% -1.51% 0.22% 1.73%
BRI 7.82% 9.12% 6.52% 6.22% -1.96% -1.33% -0. 62% 0.71%
AT ARAT 10. 34% 10. 89% 9. 19% 7.91% 0. 25% -1. 60% 0. 76% 2.36%
HARAAT  -18.35%  -23.32%  -30.83%  —28.28%  10.04% 16. 64% 9.22%
R A AT 3.70% -3.49%  -0.60% 1.57% -5.63%  -5.48% -9.21% [ -3.73%
REAPAT |3 AT -8.93% -4.92% -9.53%  -15.61%  -3.10% 0. 86% -3.02%  [_E-3.88%
X KRBT 5. 34% 3.32% 3. 00% -8.96% 0. 39% 1.72% 1.92% 0. 20%
S H AT 4. 05% 5.07% 5. 15% 5. 30% 0.61% 2.86% 3.10% 0. 24%
TR AT 13. 63% 14. 94% 8.12% 2. 06% 2.26% 1.94% 0. 24% [ -1. 70%
BT 9.91% 11. 03% 10. 54% 10. 50% 5.12% 3.31% 1.19% -2 1%
LT ARAT 1.90% 4.89% 4.50% 3.49% 4.95% 2.39% 1.90% [i-0. 49%
& W ARAT 8.22% 5. 26% 2.09% 0.51% 5. 14% 8.51% 9. 02% 0.51%
TR ARAT 15. 35% 14.90% 12.55% 10. 66% 6.29% 5. 42% 7.02% 1. 60%
ILRARAT 24.83% 27.20% 25.21% 13.25% 10. 02% 10. 05% 10. 06% 0.01%
& Pa 44T 1.07% -2.29% -2.93% -8.92% -3. 65% -7.08% —6. 81% 0.27%
Ao 4 AT 28.11% 26. 29% 26. 06% 23.15% 21. 1% 20. 06% 18. 63% -1.43%
bigsAT 3.25% 1.27% 1.03% 1.19% 1.77% 1. 04% 1. 40% 0. 36%
WA PRARGAT 17.50% 25.10% 20. 81% 16.22% 12.83% 10. 60% 10. 81% 0.21%
Kb AAT 8. 68% 10. 61% 9.21% 9.57% 5. 75% 4.01% 5. 85% 1.84%
F B RAT 15. 83% 15.72% 15.17% 15.11% 18. 74% 13.07% 15. 60% 2.53%
FRN 4R AT 1. 86% -19.14%  -19.18%  -23.62%  -18.57%  —22.12% 3.71%
0 SR AT 8. 20% 8. 60% 7.10% 1. 56% 3.79% 0.31% 1. 14% 0. 83%
TN BRAT 20. 84% 21. 00% 21. 36% 17.41% 12.29% 12.10% 11. 09% @-1.01%
STV 4RAT 14.98% 15.92% 14. 63% 6.30% 4.35% -15. 03% —6. 27% 8.77%
& BT 12.33% 15. 49% 16.22% 18.02% 15.98% 16.98% 17.19% 0.22%
FRARAT 2.69% 4. 38% 0. 68% 1. 27% 4. 04% 4.12% 3.70% l-0.43%
LA 4RAT 12.78% 14. 23% 15.15% 16.83% 12.72% 10. 50% 6.79% l:i—s. 70%
W RRAT 20. 60% 20. 82% 21.10% 19. 60% 19. 80% 19.58% 18.17% -1 41%
TARARAT 15.96% 15. 29% 15.81% 16. 04% 15. 83% 15. 64% 12.18% -3.47%
KRBT |BREBAT 17. 42% 13. 65% 10. 22% 6.24% 7.08% 9.29% 6.28% -3.01%
HREHT 5.58% 8.17% 8. 84% 10. 82% 10. 14% 7.21% 5.16% -2. 05%
BT 5.50% 5.70% 5.80% 1. 16% 5. 40% 4.62% 0.16% [ -4. 45%
wRBAT 9. 18% 9.52% 7.72% 6.10% -10.81% 5.33% 3.55% [!—1. 78%

FH R Wind, EREILAHH

1.2 A I TR A HAAE & 7y £ 2 TTAK, TG R H 70 AR A K

Mk g2 B kA, 20240103 £ & F AR K, HFFELRARBRKER T L
XHR, ALEVH EBHER A, LT HRAT 202401-Q3 4 &5 F AR K, 4 &2
FABAE BN FR AT R AT 4 ) 69 TR B H A +8. 57% . —11. 77%. +3. 35%. +2. 65%.
MAFRERRE, LEFAARY KA LUNATRERA, FLERRERET
BB AL S5, 202401-Q3 A B F AR K, H & E. FERAMEPMN, AL
AEN . 3R & FE 2t 4 A TE 69 7T 8K A8 8 2024H1 4 A+1. 02pct. —0. 77pct. +0. 27pct.,

+0. 38pct. -0. 13pct,

LR Z 259
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FARR: Wind, EBRIERAF T

1.3 R 34T K & &84T

A kE, MRAITEASEINFAE, YL 202401-03 B8 Ak, 13844038 %
A WA, ROE A 5T B 45H 69 A 0B R Ao & BBAT UM BAT L I BRAT . 8 RARAT
FWMRBITERIEAE,

TR AT

B %6: E74R4T 202401-03 L4793 B

T

LEN

30% 1
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15% 4

10% 1

-15% -10%
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2 @ H#u
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GUOLIAN SEGCURITIES

b EHEIEES 5 I R

a

2. BEZTEWIE, NAMAKE
214 Rk RARRAg, BHAERAYE

Y EARERS, 2RBBATEHFBREER, K ETRITEARE, RE 202403 X, £
T ARAT B 7 B bb+8. 24%, @ik &K 2024H1 +1. 08pct, ¥ kR B A IFRHA. K~ £

Bk A, BE 202403 K, £ 4AAT O 3K &84T Bk 7 = 5 A B Fe+8. 17%.+11. 37%.
+3.03%, 3% % 2024H1 % #1-0. 81pct. +1.08pct. +13. 74pct. M4RIT LB R A, #,
£ 202403 K, BAHT. BT MET. KRBT XA A FE EL+9. 07%, +4. 38%.
+12.70%. +6.37%, {3 HAR LA I T AT, W@ KFRAE, BAH KT HRHT
N & & O/

EZRAEBRANE, TERRARE, AFTETH LA, KMNAEFERNETHN 4
49 24 R EARAT M AR, 202403 155769 £ R IRF)R A ZHENE I, 202403 #73E 3TN
R, REFE, ZHIAH A B b—24. 94%, +30. 47%. +94. 47%, & tbE 202402 4
#|-73.05pct. +26. 15pct. +46.90pct. #AARA, HAT(ZHRM T BARE FH/ KK
ALK, RERERME, RERAZBTERRERL, BT EBRE—

V-
. - N 1= e A . N g
B47: EFRITY REE AR B#%8: LFRITENHERE—FI#E
— R HE R 5 3 B PR ik —_— AR EA T AT e T AT e KT 4T
——ERIA R e— R 20, 00% -
25.00% 1 18.00% +
20. 00% 1 16.00% 4
15.00% A 14.00% -
5
10.00% A 12. 00%
5 00% | 10. 00% 1
: n“ / 8.00% 1
0. 00% +——>rZ \/ ............... 6 00% 4
5. 00% 1 4.00%
-10. 00% 1 2.00% A
-15. 00% - 9. 00% +——F—-F—"F—-"F—"F—TF—F—TF—F—T—T—T—T T
N N 0O 0O NN T 0O oo NN T 0V 0O NN T O o~ ™ e o o~ [s2] 0 o o~ [se] 0 o o~ 5o el o o~ s el o
TefeLeTTReLLLT LT TEeLLy T €888 xe8eL8ITLLLITLLLTELEL S
O ~ = = — — N N N N NN OO OO oo S 3§ 5 5 o~ o o o o — - — -~ o~ o~ o~ o~ el ™ el ™ < < <
AN AN AN AN AN NN AN NN NN AN NN NN N NN NN - N N N N o~ o~ o~ o~ N N o~ N N N N o~ N o~ N
O O O O O O O O O O O O O O O O O O O O O O O o o o o o o o o o o o o o o o o o o o o
N AN N N AN AN AN AN NN N NN NNNNNNNNNN ~N ~N ~N ~N o~ ~N ~N o~ ~N ~N ~N ~ ~N ~N ~N ~N ~N ~N ~N ~N
FA KRR Wind, EBGEHRA LA AR Wind, BEBIERAF LT
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GUOLIAN SEGCURITIES

A7 WA | 4T e & LA R

B&9: BT RATH K LRI

2023/03 2023/06

2023/09

2023/12

2024/03

2024/06

2024/09 #2024H

1% 4%

IWAAT  13.53% 13.21% 12. 54% 12. 38% 11.60%  10.06% 8.97% 6
AT 14.09% 13. 46% 11. 60% 12.58% 11.14%  10.03% 8.87%
e RASAT  16.70% 15.83% 15. 60% 14.16% 12.66%  11.92% 10. 52%
b EARAT 12.55% 13. 61% 13. 45% 13.71% 12. 38% 9.77% 8. 55%
AR 10.88% 9.99% 9.61% 9.06% 6.79% 6. 05% 6. 75%
BRARARAT  11.96% 11. 90% 12. 15% 13.02% 11.80%  10.69% 9. 46%
BRI 10.04% 7.14% 7. 69% 7.56% 7.57% 6.17% 4.70%
P A5 HRAT 7.93% 7.36% 7.20% 6.71% 4.42% 3.97% 3.05%
R AT 2. 49% 2.03% 0.07% 2.39% 4.22% 6.78% 9.01%
RARAT 3.52% 4. 41% 6. 1% 5.89% 3.73% 0. 74% 1.31%
BT |SE4RAT 11.04% 9.35% 9.93% 9.59% 7.91% 8. 55% 8. 05%
K KARAT 7.52% 6. 58% 5.52% 6.01% 5.18% 4.00% 3. 62%
P F RAT 2.48% 1.83% 1.35% 1.61% 2. 40% 0. 85% 1. 41%
FRARIT 9.03% 6. 64% 3.78% 2. 35% 1.24%  -0.75% |n=tn26% |
MBHRT 11.73% 11.72% 12. 70% 12. 40% 10. 96% 9.53% 7.57%
LT ARAT 8.57% 11.30% 13. 49% 12.14% 11. 63% 9. 62% 8. 89%
AR 17.22% 17. 62% 17.29% 16.19% 14.62%  13.54% 13.71%
THAST  17.95% 18.11% 18.93% 19.76%  24.18%  20.59% 19. 64%
LHARAT  14.81% 13.79% 12.92% 12. 32% 13.14%  17.61% 17.02%
Fr4AT  13.45% 16. 24% 16. 09% 13.58% 1. 64% 8. 60% 8. 04%
FINEAT 19, 02% 16.96% 15. 88% 14. 94% 16.05%  16.47% 15.91%
EBRAT 6.95% 6.39% 5. 60% 5.55% 5. 40% 4.81% 3. 45%
R AARAT  29.57%  26.25%  25.85%  28.33%  26.98%  22.79%
Ky 4AT  17.89% 18. 55% 15.16% 14. 64% 14.26%  11.68% 11. 30%
F R 10.76% 8.88% 10.12% 11.55% 11.95%  12.31% 11. 28%
AT 11.69% 10. 95% 8.09% 8.97% 6.58% 6.18% 8.50%
0 G244 6.61% 6.33% 4.73% 6.98% 10. 30% 7.96% 1. 76%
FMBAT  17.21% 19.12% 18. 00% 17.06% 19.82%  14.53% 9. 69%
JEIV4RAT 11.80% 8.95% 6. 63% 4. 65% 3.89% 5.98% 1. 64%
Fe&hAT 17.87% 17.13% 15. 67% 16. 69% 15.83%  15.31% 13.33%
FRBAT 11.99% 1. 41% 12. 47% 11.31% 11.12%  10.95% 12. 23%
LIS 12.04% 12.29% 12. 03% 11. 85% 11. 65% 9.73% 6.20%
FMAAT 18.15% 15.87% 16. 67% 15. 00% 15.01%  11.30% 9. 69%
T ARAAT 13.38% 15.19% 13.53% 12.15% 15. 42% 8.78% 4.82%
REAT |REBT 11.26% 11. 36% 11. 46% 10. 49% 12.73%  11.66% 8. 34%
HAREAT 2.94% 3.58% 6.17% 6.52% 6. 00% 3.62% 3.90%
EABHT  11.47% 10. 63% 10. 89% 10. 56% 9.85% 8.77% 7.31%
#AR B AT 8. 68% 9.33% 9.27% 7.81% 6.96% 4.86% 4.92%
FTHRR: Wind, EFRIERTF AT
B#10: LFRITHEREF L2 HREIH
2024Q2 m2024Q3
120% 1
94%
100% A
80% A
60% - 48% 48%
40% 30%
20% 4% -
0%
-40% - —25%
#3E 2F I RE 38Nk 2L
TR ER: Wind, BEFEIERHF LA

DiRRERNG L 25 Y
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GUOLIAN SEGCURITIES

228 E2TEMast— P E, AGRRATZAE

EFRITHEERRKE, BEEEMF—REN . BRI H, 20240103 L
TAAT B T4 8 £ A 1.51%, 4 2024H1 —1. 12bp, 4 & ZA0 4 T A0 b 2k 00K .
DATRARA, BRI RBIT. WBET. KRBT 202401-03 R4 & 2554
1.45%, 1. 66%, 1.55%, 1. 70%, % 2024H1 % %1-1. 31bp. —0. 56bp. ~0. 79bp. 1. 48bp.
JEB G, 2024 51 1 0. 5 440 LPR A1 R T8 35bp. 60bp, &AFEH G
#RAERER, BERTT ZHIRERIERKET

B&1l: EFETHEZE (UHE) BRt—FHKE

— L T RAT AT AT 4T IRTIAT o T AT

2.60% 1q

2.40%

2.20%

2.00% 1

1.80% A

1. 60% A

1.40% T T
o~ ™ 0 o o~ 50) ) o o~ J50) © o o~ ™ 0 o o~ 50) ) o
- o =) S - <) o <) - ) o S - ) <) S - <) o o
~ < < < N < < < < < < < ~ < < < N < < <
x S =) S S < = - = N N N N %) %) %) %) < < <
- IN I IN I IN N N N I I I N IN I I I I N N
o o o o o o o o o o o o o o o o o o o o
Q Q Q Q Q I3 Q Q Q Q 39 Q Q Q Q Q Q 39 Q Q

TR Wind, EBEIER SR AT

W gl SRR R T8 Z & 5 9
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GUOLIAN SEGCURITIES

B&12: EARITH

&z

CRIJAEL) 2L

2023/03 2023/06 2023/09 2023/12 2024/03 2024/06  2024/09 %:2024H1%E 4 (BP)

IHAAT . 70% 1.67% 1. 62% 1.57% 1. 44% 1.39% 1. 40%
BIAAT 1.75% 1. 74% 1.73% 1. 69% 1.56% 1.53% 1.50%
B4 R AT 1. 66% 1.62% 1.58% 1. 54% 1. 42% 1. 42% 1.41%
B 4RAT 1. 65% 1.62% 1.61% 1.57% 1. 41% 1.41% 1. 39%
B ARAT 1.31% 1.32% 1.31% 1.29% 1.25% 1.27% 1.27%
i 4R AT 2. 05% 2.03% 2.02% 1.99% 1. 89% 1.88% 1.87%
BEA4RAT 2.27% 2.20% 2.18% 2.14% 1.95% 1. 94% 1. 94%
FAZHRAT 1.84% 1.83% 1.82% 1.78% 1. 68% 1. 74% 1.76%
R AT 1. 54% 1.53% 1.53% 1.50% 1. 41% 1.42% 1. 39%
R A ARAT 1. 50% 1. 50% 1. 50% 1. 49% 1.37% 1.38% 1. 40%
MAAT |3 ARAT 1.70% 1.70% 1.70% 1. 70% 1. 64% 1. 64% 1. 63%
A RAAT 1.86% 1. 84% 1.82% 1.78% 1.55% 1.55% 1.56%
R F AT 1.98% 1.91% 1.90% 1.93% 1.62% 1.62% 1.61%
B ARAT 2.63% 2. 55% 2.47% 2.38% 1.98% 1.93% 1.91%
A AT 1.97% 1.98% 1. 95% 1.88% 1. 68% 1.67% 1. 66%
T ARAT 1.62% 1.56% 1.57% 1.56% 1. 49% 1.47% 1. 46%
R ARAT 1.72% 1. 60% 1.53% 1. 45% 1. 40% 1. 34% 1. 34%
TRARAT 2. 00% 1. 94% 1.90% 1.89% 1.90% 1.85% 1. 84%
ILHRAT 2.09% 2.02% 2.00% 1.90% 1.82% 1. 80% 1.77%
F Ma4RAT 2.33% 2.32% 2.30% 2.27% 1. 85% 1.89% 1. 89%
AL BRAT 1. 66% 1.57% 1.53% 1.51% 1. 46% 1.41% 1. 42%
L ARAT 1. 40% 1. 40% 1.39% 1. 34% 1.17% 1.17% 1.19%
WA BARAAT 1.89% 1.91% 1.88% 1.82% 1.71% 1. 65% 1. 63%
K AT 2.35% 2. 35% 2.34% 2.31% 2.18% 2.11% 2.10%
F B RAT 1. 85% 1.86% 1.87% 1.86% 1.77% 1.75% 1.74%
N AAT 2.27% 2.26% 2.27% 2.20% 2.07% 1.90% 1.75%
G G 4RAT 1. 45% 1. 43% 1.39% 1. 36% 1.22% 1. 20% 1. 28%
IR BRAT 1.88% 1. 84% 1.81% 1.76% 1.58% 1.53% 1. 47%
JITARAT 1.29% 1. 30% 1.27% 1.23% 1. 06% 1. 08% 1.07%
F & AT 1.81% 1.81% 1.78% 1.71% 1.53% 1. 49% 1. 47%
FRARAT 1.53% 1.59% 1.57% 1.51% 1.32% 1. 39% 1. 39%
LIAARAT 2.02% 1.94% 1. 89% 1.83% 1.67% 1. 65% 1. 63%
FRRAT 3.01% 2.94% 2.90% 2.80% 2. 76% 2.72% 2.70%
T RAAT 1.88% 1.73% 1. 66% 1. 62% 1.50% 1.47% 1. 46% 0. 49|
REAT |REBIT 2.15% 2.10% 2.08% 2.03% 1.83% 1. 75% 1. 67%
HRB AT 1.87% 1.87% 1.87% 1.79% 1. 66% 1. 69% 1.70% 0.74 |
e 1.67% 1. 64% 1. 65% 1. 63% 1.54% 1.50% 1. 47% -3.8l
R B 4T 1. 84% 1.81% 1.79% 1.76% 1.62% 1. 60% 1.59% -1.141

FH R R : Wind, BEEIERAF AT

BEKRFITEMAT AR B AN, 202401-03 L7447 4 &35 = F
HPI AR A 3.37%, 4 2024H1 -4.54bp. W FimAi A FERE K, &4 1) LPR&

BT 2) ABETERREL, BATFH T TREKFEI 3) #BAF TR

)G M R A A F B L TAT . 0 RAT KRR A, 202401-03 B A AT BT SRA AT
RIEATR BT EFE S A H 3.21%.3. 70%. 3. 82%. 3. 63%, %5 2024H1 4 HI-4. 48bp.
-4. 60bp. —4. 48bp. —4. 61bp.

AHREBARFETATITLTRA ARAARELADAE . REFEAMNGAHE,
2024Q1-Q3 L7 4347 R it ot & QA T3 m A FH 1.99%, % 2024H1 -3. 69bp. 5 fit &,
AP RRE, TEF 2024 FUREHBMAERETIA, ThHERGERRELEZ T E
ko AIHAATAY, BE 2024 510 AKX, THBATEREZRAKL M, M, 1Y,

LR Z 259
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GUOLIAN SEGCURITIES

a

2Y, 3Y., 5Y HAgAIFE 5 HH 0.10%, 0.80%., 1.00%, 1.10%, 1.20%, 1.50%., 1.55%,
#2023 4 K % #1-10bp. —35bp. —35bp. —35bp. —45bp. —45bp. —45bp, 7 i AEA]
Elehgs K BA|F i &AL T-F32, AEHT, BT 5RRRAREREG R & AR AT
%o 202401-03 B A AT AT WA RAFEHH8 A R-FHREESH A
1.92%. 2. 09%. 2. 22%. 2. 02%, %k 2024H1 %> %|-3. 53bp. —4. 30bp. —3. 38bp. —2. 58bp.

- 3 3 ) 4= 4= - C 3l H#H—
BA&13: EFRTELT ZMEE (MHE) BETA B&14: ETRATHE QFRAE (MHE) £—FKE
— L T AAT & 47 47 PEANAT o Y T AT e 42 T AT — AT B A 4T JEAPAT o Y T AT e R AT
5.00% 1 2.80% 1
4.80% A 2.60% 4
4. 60% A 2.40% -\/\———\
4. 40% 2200 { ~~ ‘—%
o
4.20% 2 00% \—_—_’_A
4.00% A
1.80%
3.80%
% -
3. 60% 1..60%
3.40% 1.40%
3.20% 1.20% 4
3.0 4—mr m——m—mm————— 77— 1.0 +—7m—m—m——m—————————————————————T———————
o~ (e} 0 o N ® VvV o N el 0 o o~ [se] 0 o @m O o o~ [se] O o @ O o o~ ™ VW o N [se] el o N ®m O o
N o o o - o o o - o o o N o o o - o o o - o o o - o o o - o o o - o o o - o o o
S S S S S S YN N Y OSSOSO S O OCSYS COCTCSESES SCTCTS TS TSTSY S>> SN N SN S OSSO N N N OSSOSO OSSN OCSSSOSTS OCSSTYSYS SNy >
o~ o o o o - - - - o~ o~ o~ N @ @ el e < < < o~ o o o o -~ ~— ~— - o~ o~ o~ o~ ™ @ [5e] 'l < < <
- N N N N o~ s o~ o~ o~ o~ o~ N o~ N N N N N N — N N o~ o~ o~ o~ N N o o~ o~ N N N o~ o~ N N N
o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o o
N N NN NN NN NN NN NN NN N N 8 d & d d d 3 3§ 3 J S S~ N
FA KR : Wind, BEBKIEFRA LA FA KRR : Wind, EBIEFR LA

3. WA M= hFiatE, NIEIKANE /1 2
BAIRRFERAALR, REHTRAL

EFRIT R RE RFEEAR . AR E 202403 K, ETARIT IR FEH 1. 25%, 35 2024H1
A+0. 1bp. P BA T M IT R BT RATRRESAH A 1.29%.1.22%. 1. 05%.
1.14%, %% 2024H1 K 5 #%]+0. 48bp. —0. 85bp. —0. 39bp. +0. 30bp.

BEARABEEFH S, B E 202403 K, EFRITIRFLA 3.22%, % 2024H1 K-
4.25bp, EEARFAKSKF. LT BAT. BT WBAT. RETHT LS A
# 2.99%, 2.64%, 3.32%. 3.86%, %k 2024H1 K% #1-2.39bp. —2. 07bp. -3.73bp. -
9.13bp.

FH LI RIRER N AT Z 5 12 /17
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SR EAREE S

B&15: EFRARRERRMAR

BA&16: EHFRITREFRY RERFREGKF

—_— T BAf e B e T 7 o R A TR AAL ———Rfy =R BT =R
- 4.50%
1.60% 4.00% /\—/_,/—\—\_\
1.50% -/
1. 40% 1 3. 50% &M
1.30% 3. 00% /-\/\
1.20% ————
1.10% 2.50% 1
1.00% —— 77— 77— 7T 77— T 7T 2000 +—m—/m—m—m——m——m—m——m——— 77— T——T7T———T—T—T—T—T—T7T— T
48 88 ¢ 38T ¥TB8 8T T8 8 T Y B S8S N MO O N MO ON MO ON MO O N MO O
Ss8sgzssssSsSgsggiys sgegcgsecgsesgsesgce
2888888888888 LLLELEELEELRRERESR 288833388y
SIIISILKILKIIIKILIKRLIRILILR
FH KRR Wind, BEBRIERGF AT FH R Wind, BEIRIERGF AT
BAL7: BARITRRERR
2023/03 2023/06 2023/09 2023/12 2024/03 2024/06  2024/09  324H1% 4 (BP)
IRARAT 1.38% 1. 36% 1. 36% 1.36% 1. 36% 1. 35% 1.35% 0
R A ARAT 1.37% 1.35% 1. 35% 1.33% 1.32% 1.32% 1.32% 0
mrs | TERIT 1.18% 1.28% 1.27% 1.27% 1. 24% 1. 24% 1.26% 2
AT 1.38% 1.37% 1.37% 1.37% 1.36% 1. 35% 1.35% 0
R B ARAT 0. 82% 0.81% 0.81% 0. 83% 0. 84% 0. 84% 0. 86% 2
RABARAT 1. 34% 1.35% 1.32% 1.33% 1.32% 1.32% 1.32% 0
BE AT 0. 95% 0. 95% 0. 96% 0. 95% 0.92% 0. 94% 0. 94% 0
S AT 1. 05% 1.03% 1. 04% 1.06% 1.07% 1.07% 1.06% I -
P AEARAT 1.21% 1.21% 1.22% 1.18% 1.18% 1.19% 1.17% -2
RA AT 1. 60% 1.57% 1. 55% 1.48% 1. 44% 1.47% 1.48% 1
BEANAT | EARAT 1.73% 1.72% 1.72% 1.67% 1. 66% 1. 65% 1.61% -4
W ARAT 1. 44% 1. 45% 1. 45% 1. 44% 1. 44% 1. 43% 1.43% 0
3Lk A4 1. 09% 1. 08% 1.07% 1.07% 1.07% 1. 08% 1.08% 0
K RARAT 1.25% 1. 30% 1. 35% 1.25% 1.25% 1. 25% 1.25% 0
AR 1.52% 1. 49% 1.52% 1.48% 1. 45% 1. 41% 1.38% -3
b FARAT 1. 36% 1. 34% 1.33% 1.32% 1.31% 1.31% 1.31% 0
AT 1.25% 1.22% 1.21% 1.21% 1.21% 1.21% 1.20% -1
JBI4RAT 0. 86% 0. 80% 0. 79% 0. 76% 0. 74% 0. 76% 0. 75% -1
Kb 4R 1.16% 1.16% 1.16% 1.15% 1.15% 1.16% 1.16% 0
TLARARAT 0.92% 0.91% 0.91% 0.91% 0.91% 0. 89% 0. 89% 0
& ARAT 0. 90% 0. 90% 0. 90% 0. 90% 0. 83% 0.83% 0. 83% 0
F R ARAT 1. 49% 1. 47% 1.62% 1.59% 1. 63% 1. 62% 1.57% [ -5
e [T 0. 76% 0. 76% 0. 76% 0. 76% 0. 76% 0. 76% 0. 76% 0
& B 4RAT 1.14% 1.14% 1.14% 1.18% 1.18% 1.17% 1.17% 0
M 4RI 1.88% 1.87% 1.88% 1.87% 1.87% 1.87% 1.86% i -
T ARAT 0. 76% 0. 76% 0. 76% 0. 76% 0. 76% 0. 76% 0. 76% 0
M ARAT 0. 87% 0. 86% 0. 84% 0. 84% 0. 84% 0. 84% 0. 84% 0
FRARAT 1. 24% 1.21% 1.33% 1.34% 1.33% 1. 25% 1.26% 1
ARARARAT 0. 76% 0.72% 0.71% 0. 68% 0. 66% 0. 66% 0. 66% 0
F 44T 1.28% 1.27% 1.26% 1.26% 1.25% 1. 24% 1.23% B -
G S 4RAT 1. 24% 1. 25% 1.26% 1. 35% 1.43% 1.72% 1. 64% [% -8
wRHAT 1.21% 1.21% 1. 20% 1.19% 1.19% 1.19% 1.17% -2
R4 2. 09% 1.93% 1.89% 1.81% 1. 80% 1. 80% 1.80% 0
H MAAT 0. 75% 0. 75% 0. 75% 0. 75% 0. 76% 0. 76% 0.77% 1
REAT [T 1.19% 1.19% 1.16% 1.16% 1.16% 1.15% 1.30% 15
KRBT 0. 85% 0. 88% 0. 95% 0. 94% 0. 93% 0. 94% 0.93% B -1
ARARAT 0. 94% 0.92% 0.91% 0.91% 0.91% 0.91% 0.91% 0
LI ARAT 0.97% 0. 98% 0. 98% 0. 98% 0.97% 0. 98% 0.90% [ -8

FA R Wind, EBEFEF R

T

Fi%RE RNy E & 5 9
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3.2 A& #AR AR 77 1B 7R

7 A 50 | 47 Ak AL 5

BEBLEREBRLETEHRFE, ReWKAEA LR, AEEFEEARLE, RE
202403 K, LEHFRITIRE B ZFH 302.29%, % 2024H1 K-2.90pct. ¥ & F 251
AT R, 2ERDETRSKF, Wbk AL, PRITEAERA, RE
2024H1 K, BA 4T, IRAT BT RATRE B ZF 0 AR 244.05%, 219. 44%,

326. 62%. 390.51%.

B418: LTHITHREREZEBR

2023/03 2023/06 2023/09 2023/12 2024/03 2024/06  2024/09 #%2024H1 R & 4L
TrRSERIT  213.57%  218.62%  216.22%  213.97%  216.31%  218.43%  220.30%
RASRIT  302.61%  304.67%  304.12%  303.87%  303.22%  303.94%  302.36%
55 EP%E?-:; 202.56%  188.39%  195.18%  191.66%  199.94%  201.69%  198.86%
EIQIRIT  241.68%  244.48%  243.31%  239.85%  238.17%  238.75%  237.03%
HRAEERAT  381.12%  381.28%  363.91%  347.57%  326.87%  325.61%  301.88%
ATWRIT  183.25%  192.85%  198.91%  195.21%  197.05%  204.82%  203.87%
JBRSERIT  448.32%  447.63%  445.86%  437.70%  436.82%  434.42%  432.15%
TL4RIT  290.40%  291.51%  282.62%  277.63%  261.66%  264.26%  251.19%
FSHRIT  208.87%  208.28%  209.51%  207.59%  207.79%  206.76%  216.00%
BRARIT  144.11%  146.85%  149.21%  149.69%  149.36%  149.26%  146.26%
BD1T  HERIT  162.21%  161.93%  160.06%  160.06%  160.57%  162.48%  165.89%
APESERIT  182.86%  182.42%  182.94%  182.60%  177.50%  178.12%  175.33%
WMARYT  232.81%  245.77%  237.78%  245.21%  245.51%  237.82%  233.54%
JeKERIT  188.16%  188.56%  175.65%  181.27%  185.10%  172.45%  170.73%
FRIRIT  160.78%  170.45%  177.04%  173.51%  172.84%  175.37%  183.85%
bFERIT  217.01%  217.65%  215.23%  216.78%  213.13%  208.16%  209.73%
BR1T  286.84%  284.54%  290.02%  272.66%  272.13%  268.97%  277.31%
BIRfT  373.27%  394.86%  393.02%  412.89%  412.01%  396.22%  390.16%
K8RIT  312.26%  313.01%  311.26%  314.21%  313.26%  312.76%  314.54%
SIHSRIT  365.70%  378.09%  378.12%  378.13%  371.22%  357.20% 351.03%
BImSRIT  392.36%  380.11%  380.88%  360.58%  356.95%  345.02%  340.40%
HPASRIT  260.31%  274.46%  264.84%  244.50%  247.28%  257.81%  262.53%
i ZE¢HQE%§ 568.68%  571.07%  569.52%  561.42% 551.23%  545.17%  543.25%
SBRIT  198.38%  237.34%  254.67%  225.96%  232.35%  234.43%  245.71%
FBMERIT  159.23%  167.45%  161.19%  174.87%  193.44%  191.47%  166.23%
TRERIT  501.47%  488.96%  480.57%  461.04%  431.63%  420.55%  404.80%
FMERIT  519.66%  511.85%  524.13%  522.77%  491.66%  486.80%  473.66%
ERIRIT  234.91%  251.88%  225.38%  234.18%  233.20%  249.59%  250.19%
BRERRIT  481.17%  511.86%  516.47%  504.29%  503.81%  496.02%  497. 40%
FESRIT  284.84%  302.06%  313.89%  303.58%  304.80%  309.25%  312.74%
TEZARIT  210.97%  213.06%  223.42%  197.07%  189.19%  170.06%  186. 30%
WRESIT  349.62%  350.87%  353.89%  366.70%  367.54%  360.29%  358.59%
EREIT  227.80%  237.14%  232.29%  237.96%  233.17%  226.63%  230.37%
HHGRIT  547.30%  550.45%  536.96%  537.88%  539.18%  538.81%  528.40%
KRET LSRIT  253.36%  251.24%  253.68%  247.25%  252.73%  248.98%  215.10%
KEEIT  520.41%  510.62%  445.11%  424.23%  413.11%  423.71%  410. 60%
FRERIT  443.93%  452.50%  443.04%  452.85%  453.71%  442.87%  429.56%
JIBESRYT  481.07%  500.21%  473.17%  409.46%  425.25%  435.25%  452.16%
EHRIT  315.09%  319.97%  316.17%  310.03%  307.59%  305.19%  302.29%
ESiT 254.13%  255.05%  253.61%  248.69%  246.93%  248.87%  244.05%
BR1T 224.28%  227.04%  224.52%  223.92%  221.91%  220.10%  219.44%
R 335.44%  343.64%  343.91%  336.56%  332.33%  328.09%  326.62%
RETT 422.26%  425.84%  410.69%  399.86%  400.01%  397.36%  390.51%
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