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-  EEFEAIT

1. 11 H 13 |, RATAAG 2023 4F 10 Hfb#ds. 11 A 4ta 1. 85 51476,
W& T A 1. 82 JifZ e, AifE 4. 12 Jifeot, [FIE£ 18 9366 1276, Sk
A G, S5 BV B R 1A SBUN GO £ ST, R KA G
AP RGETS. 10 A3 N R Mk 7384 1276, FELZ 8 232 1278, i 6400
f¢75, A 2.31 542 7t. b, AR Ak 73 1278, Al A
UK EI LD 795 42, AV T Sebad sk B R m TS . Jo R, J& R DEK A Lb 2 0%
166 12,76, H A IBEkIA LL 208 541 1276, R FEREIAFHE D, JERPKI
TR FI L 231 375 42, A75 b DV 2 8 B 45 b = UK V& ) — F ) A = b =]
W, IR, RN PR AT 2R . BUMN, BUFGZRLLZ 1. 28
Jifd. oG, TURR T A H Aah i 3 R R, R E R R URAT, T AR BUM
R 2 BEERO AL AT A RS 4% . 10 H ML R ELIGIE 1. 9%, R - H B 0.2 ME
sy AR [EIVE SR A S PR vt B RS 1Y, SebR{E YK EE 1 ES . M2-M1
By Ak e R, R TR R R AR R . AR, 10 ARl R
8 EFE N AR M AR W R, R K BTSCE R T

2. 11 H 15 H, guit/mafh 10 H&stddk. 10 A TS IME R L 4. 6%, A
4. 5%, W = T T T 4. 32%. = K178, Kk 4 A FIELE B A T 1. 4pet,
i H R LG B A EITE 0. Ipet, B3 #8T7. BESRK A= R R [ H
B EAE 2pet. NIRRT IGE, M- BBEASHET. 10 H = S5t RT3 [H]
eIRlYE 2pct 213, % 3P WERE, Hif L. it T % THAFE -21. 1%, -7, 3%,
13. 3%, ECHIE 926, 5. —0. 2. —12. 1 DNE A, (R T4k Lk, %
Lo SCHE YRGS, BT LIELE R, A7 R BB RS . 10 H ™4
BIAR-11%, BATEEE 0.8 NE /AL, AT TEBIRA. 10 H BRI
P IEE F EE-16. 9%, Forb &8 VI SR AL /NI 91, 1 Fik 55 e T <0 U 4k 4582 7K
F, BB RAESEE K, A " TS R 22 s LRI (. 10
HEEB M AR 5. 6% (H 6.8%) , FEERTETIE . HlER R
6.2% CEH 7.9% , BIME/NREEVEEDLE T m6r. FFKim, 10 ke fhm®E
BRI R 3. 5%, FATA %468/ MEmEvE, ZEREIRE 0.07%, %
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ZkEL1a 59 E IR0 . S5 E, B s R AT IR LG 3. 5%, BLAT{E [E1V 0. 4pet,
BRI FLE 3. 7%, BCATERI 2. Ipct, ¥ T4tk BiAE, &

Dok RIS AUIRES, TR E SECRIKIEE 10 H 25T 2/ RV IR
&

0 o

3. 11 H 14 H, 3EE 10 H A&Z=H CPT [F]LL 3. 2%, Ai{E 3. 7%, KT HUHE 3. 3%.
%0 CPT [A] Lt 4. 0%, RiME 4. 1%, I 4. 1%, 3R 0. 2%, FI{E 0. 3%, T 0. 3%.
FHE 10 H CPI 5.0 CPI KT WM, TR REIHSHEBMEEE, T4
Ik WA LE R, Bd A0 5 R aE %R e N AT, FEE U,

4, 11 A 15 H, &HE 10 A 2EHEHIAL-0. 1%, FI{H 0. 9%, THHA-0.3%, AL
B3 A AR R W AR AT i T T PO 0 B B ERLE 0. 1%, HIT{E 0. 6%,
T 0. 1% FHEHIRMEFER KA KRG IKEFHRE), (@R A5,
B ORHRRFINE .

5. 11 A 14 H&E 17 H, BERFM I PESEEIAS LT Lo E 20, mF
TATT R Z IR« A% RV 7 T 2k vl R D = O Tk S A0S R A e 1) K ] A
IR AC R TR, B ERRE PGS
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B E MR E m MLFE|ER(A )
BAE U Wind, thind 4. iR AR 2023 £ 11 A 17 H.

ST OMO #47i% 17610 12, [RIEF FIHH 12500 44, 3ttt 5110 14 MLF11
H 33 8500 14 )5 254 824F 14500 12, 13X 6000 12



2023/11/7| 2023/10/31|  2023/9/30|  2023/9/30|  2022/11/7|3REb 34k

EHRE 188.4 176.6 216.2 216.2 172.7
2023/11/15|  2023/11/8| 2023/10/31| 2023/9/30| 2022/11/15|3REb 34k

KRHEFTE 36.4 35.5 384 40 42.2

BOEIVE Wind, Fohndk 4. BFA#LE 2023 4 11 H 17 H.
AR, RS E AT NMTE S R, RN KR E T LEA R
B Ft. A= EdE B AR

2023/11/16 2023/11/9| 2023/10/31 2023/9/30| 2022/11/16|3tb L

H A FIi=E:30DMA 7702.948387| 7745.645484| 7554.116129| 7328.685161| 4837.429032 \
&Iz 2:30DMA R 59.23641124| 55.52046291| 54.72275945| 40.05122838| -20.106955 /!
HXIEEEC7DMA 1.179742857 1.1409 1.2047 1.3691 0.4122 "
ARIEBUEE 14.48482966| 18.29119817| 15.67858893| 9.90730992| 62.95640117 N

BRI - Wind, Hindt 4. B E) AR 2023 4£ 11 A 17 H.
HATEGE T, HWERRE &R AL, RIS A e .

2023/11/12 2023/11/5| 2023/10/31 2023/9/30| 2022/11/12|3tbE L

T HbAE A ERR 1172.6615 1462.9989 2746.3673 1239.8516 2304.0911 N
TR N R 2.66 3.86 2.44 2.42 2.64 N\
7 & A E AR 26.19118229| 36.93316943| 47.42750071| 46.58237071| 33.41658471 \
— A ERERZER 6.690620429| 7.453402429| 10.09878543 14.688239| 7.779448714 N
AR RERZEIR 14.63437486| 22.91294471| 29.84735986 23.36504| 17.08741186 N
=4 B RERKZER 4.866187| 6.566822286| 7.481355429| 8.529091714| 8.549724143 N
—FEME 178.29 178.93 179.68 182.06 189.28 N
— B FEMNE 223.76 224.38 225.22 227.71 228.74 4
A FEMNE 168.56 169.29 170.01 172.28 180.62 Y
=B FENE 156.63 157.22 157.94 160.39 169.12 \y
M —FRENiE 126.06 126.32 126.74 128.17 131.78 \y

B KIE - Wind, Hindt 4. B E 2023 &£ 11 A 17 H.
o= BdE T, TR aks:nyg, RIS E RS iR A i v, b
S = B b R AN

2023/10/31| 2022/10/31| 2021/10/31| 2020/10/31| 2019/10/31|REEL
THx#MtE: BARME 2425313 2262371 1864789 1819291 1696614 7.20%
[REE: YPERIHE 2026235 1904833 1700746 1775503 1656579 6.37%

BAE AU Wind, Thindt 4. A A SR 2023 £ 11 A 17 H.
R ETTH, 10 ARG L ZER & R LL I8 E 5738 7. 20% % 6. 37%,
R RIS

2023/11/12|  2023/11/5| 2023/10/31| 2023/9/30| 2022/11/12|3KkEZE4k
SEEFEUE 548.6 552.8 570 579.8 507 N

2023/11/17| 2023/11/10| 2023/10/31|  2023/9/30| 2022/11/17
CCFlig#1 872.11 843.77 811.5 851.96 1729.92 S
CICFI3g#1 712.35 723.46 736.36 787.54 1329.86 4

2023/11/30| 2023/10/31|  2023/9/30|  2023/8/31|  2023/7/31
HBEFTHHO 32 -21 -78 -15.3 -14.7 Val
SEfI—_+HEO0 #N/A 4.6 9.7 -16.6 -15.2
HEL O #N/A 5.1 -44 -8.1 -16.2
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BAE IR - Wind, FPinFE 4. wHEE S 2023 4 11 A 17 H.

BEH OB 5T, BRSO gERARAL, A E DA e, AR O

BRI —M .

2023/11/17| 2023/11/10| 2023/10/31| 2023/9/30| 2022/11/17|3Rtb3E4k
K= mINiE 116.82 115.29 115.78 120.87 124.39 /!
AN 20.26 20.48 20.7 22.14 33.56 N
BN 119.27 118.95 119.58 120.31 116.8 N
BEMIE 4.6 4.49 4.58 5.04 4.23 /!
KR 6.85 6.76 6.6 6.67 6.52 !
PTAMYE 5970 5810 5830 6240 5670 !
BN 7350 7325 7495 8050 7180 !
BEETIAN1E 6750 6740 6750 7100 6630 /!

B RIE - Wind, Hohn3E 4. B A#E 2023 4 11 H 17 H.

AR BT, A AR R R R T ey, BRSSO RIS TG
5, (R RE P AR AR SR RV, R A RS A [ B R S ahil — R L T e R
I hriess o AR TS i £F 4E A 4T e Bl T o B R il A A% R BT

2023/11/17| 2023/11/10| 2023/10/31|  2023/9/30| 2022/11/17|3tb %4k
B R AINIE 936 952 967 983 1431.5 N
BiBiNE 80.61 81.43 87.41 95.31 89.78 N\
AT 69220 68420 68540 68310 67380 /!
| 18750 19100 19040 19910 19040 N
WA 111.58 109.79 107.5 108.4 107.31 /!
MBI 3570 3720 3790 3885 3975 N
KR 110.94 110.82 109.66 106.59 154.46 /'
MDIf/1& 15900 15900 15400 15900 13900
ERWEINIE 2072.5 2072.5 2123.9 2115.5 1699.8
T G358 4002.54 4033.36 4000.42 4078.2 3757.3 N\

B KIE - Wind, Hhndt 4. iR 2023 &£ 11 A 17 H.

PPT SUMAR Z 5, Tk IRE B AR M, Ao i Sokie i
AR LT, HARTE A TR



NN SN A A kiR S UK K Bk R
|CE75 3¢ | -0.99 | -6.64 B 616
COMEXES -1.10 Z! 8.61
LMEES -2.23
LME$H 2.07 |
CBOTE ¥ 0.86 -2.14
CBOTAE | -0.26 B 281 BN 1181
7K [E K BX BP A& A 7k BkBP 4 SR K Bk BP
EItiE | -198.84 | -290.09 33.23
EXHART 1028.00
ETHART | -192.15 | -209.15 S8 .60
2023/11/17| 2023/11/11| 2023/10/31| 2023/1/1
ICE#m 3 80.62 81.7 85.62 85.99
COMEXE % 1983.5 1942.7 1992.7|  1830.1
2023/11/17| 2023/11/11| 2023/10/31| 2023/1/1
ETIEEK 103.8218| 105.8102| 106.7227| 103.4895
ELHRARD 7.214 7.2896 7.3168]  6.8971
eI A=W 149.6005 151.522 151.692| 131.1245

AT 7T, R SIS A AR AT, o a b kiR R, ARk
Tt Ko ICE A AT 80. 62 35 7T, 12k 0. 99%, COMEX #% x4t T 1983. 5 3£ 7T, ik 2. 36%.
FJEZEICHR AT 198. 84BP, JEAKAR T TUHE 8 = T WU sh & 5 R
BTG N, EI0 KR AT, M ST ART EAFHE 756 ML, HioHHE
192. 15 & AT

N HARHE

BURYE Wind, Hin3E4s. BAERE 2023 46 11 H 17 H. 8055 Bk Beiig DL &5 A0 16

higZE S MG
a) REWH

i % A EFFF | RRA | REAE| KA | Ri 147 38 A
EERAHR xy |PREE|EAREIRERE RRDE, g [RERG | REHE|THEG | gy

1A #E 11 11 1 5 11 0
) KATHHE (2 T0) 202.90|  202.90 4.63 0. 96 0.13 19. 81 0. 00 0. 00 3.95

LA #E 11 10 0 16 3 0
) KATHME (2 T0) 153.39|  150.75 0. 00 74.03 0. 20 7.81 0. 00 0. 00 2.37

. #E 27 24 1 22 18 0
AR KATHME (2 T0) 515.01|  403.37 4.63 77.72 0.33 44. 41 0. 00 0. 00 6.96

EoFREN
LHERA BER  |REHEK EIF AR RFfR |PHEG |fiFiEs (s |[FOF
4 0 1 2 5 1 10
5 2 4 5 1 0 15

B RIE - Wind, Hohn3E 4. B IA#E 2023 4 11 H 17 H.




RIS RATE, BRI R 28 3, A EER G R S 4 3,
e (14 30 2TRERES (8% , FOF HEE&HHR 2 3. KIT—i4,
AR I RAT 232. 26 12, FL A BCEE AU & R AT A TRV

FRBRBEERE

60.00 20.00
40.00
04 0.00
20.00 0
‘ -14.43
-19.88 . | EIRY 2092 2000
0.00 -
' 20232152 11-15 2023-' 2023-
2000 -40.00
19,76
-40.00 -58.32 -60.00
-60.00
-80.00
-80.00 k
-100.00
100,00 -101.71
-120.00 -120.00

R B AR T A E E SRR A
BEELETEREAET AR LEELEITETANER)

BERIE - Wind, Hoin3E 4. B A#E 2023 4 11 H 17 H.
GEREh T, FREAGAE ST N-49. 76 12, BIETA T, [E e
REIFIMN-20. 9212, BILETA b

LRPURAKERIE | AR DURBKIRIE |5 DUREKEKIR
Bl iR 1S -0193 -15.35
E50 -0!66 -9i00
JFR300 -0i51 -7:84
HviREE -13.49
2150 -7i14
RS RESIEL -10.36
BBEEA -1i52
FIE500 -3}97

e R - Wind, FPoinZE<g. IR 2023 4F 11 H 17 H.
ARIRE, ERTFEERS AR AT, HAahkkiek 0. 93%, EkiE R
K HIE 500 ik 1. 05%, KRR K. E N EH RIS INSE R 2 N T
AR T —EMEG BT (W e iR E0K 0. 59%



LRRHIRIE | AH RIKEKIE | SF URHKIKIE

FIEE -1.28 -0/63 -10.08
SRR -0196 ol ~18.16
REIEE -0i58 -0i27 -9/25
R4 RIEH 011 -0/49 015

RHEEIERK -0{08 100 _5/76
ST A RIS of1 2 _16.66
INEIER 1. 3 0.$9

SHARER 2 =553

BEIRVE Wind, Fohnde 4. BFA#EE 2023 4 11 H 17 H.
A RS RIETEHT, FIEHY: 1. 28%, RINMmZE; & PE faE0k 2. 02%, £
B . T3 R AN K AR .

BRIk IE AR PREKEIE A4 PR K BRI

B HIRE -1.37 B 4181 EBPE -26.92
Bk E -0i67 RIT -0196 BRETE -26.75
EHAE -0i51 BRAEL -0j78 BHEE -21.98
RIT -0i45 RWEE -0i51 i -20.13
EEPE -0i36 HELRE -0[49 HEBRS -19.19
Wk X 4 B 11
EBEL z.g R & 5. RE 11

BiE 3 B 7. ITE 17

RE 3.51+§:m 8. &1 245
TTEMN 3. £ 10 BiE 31

HE RIS - Wind, soIngEe. A7y S0 T — 4%, I [a) 4k 2 2023 4F 11 7 17 H.
AT, B 31ANH T — ATk 21 A Bk, 10 AR Hod, dig R
B Pl 2 462 15 50 TMT A7 A v S BO@ AT Mk 23 700K 3. 88% % 3. 20%, ik f%
o [FIEF, e R4 S B 4R s S & ) MR TR L i R AT HT e S B R
AT IRTK 3. 60%, BRIGJETT. 5— 7T, ZUrEdE =, 28T o K B4
PERIAE, EME ST R MUOR, BIURDRL, RAT 2 B9 BN HHA7 b 43
FIEE 1. 37%ZE 0. 36% A%,  BRIEJE R .
AR | AH DUORFKERIE |4 MRKEKIE

EES e 1.4 2. -11.76
1B RIS 2. 5.4 -3i60

B SRIE - Wind, Fon3é4:. BFA#ZE 2023 4F 11 A 17 H.
W, TEATREGK 1. 46%, TEARM TR 2. 25%. 3 oiE HOKE [H Y
B MER BT —ERE B,



LRMRHERIE | AR IRAKERIE |5 F URHKEKIE

B Tl iE%k
FRES500

hETA TR
PR 400
w600

B RUR - Wind, HpoindE 4. B A2 2023 4F 11 A 17 H.

FER T B AR T, bR N R K 5. 08%, RILERAF; I
Bk 1. 94%, RIEFE. — 7, WAKEERE T R AT S E TUH R, [F e
FTEHIR AR RARINA VA BYCEM, EI R FEREIEMR. TEERN
5&, BEETLET. 4. 2Y-10Y SEFUR 25481 BoR 23 & 24 SEEE L TR
I ZE B X, R RSB A AT AR B T — (MK 7, 3] i C&FF 46 5T ik
AT E Ao

LRPURIKERIE | AR DURBKERIE |5 DURBKEKIR

2.5

2 G0N
s
3.

iR
FEEER100
BELZESEHR
SEECAC40
H%2225

B MFEE
fEEDAX

BRI - Wind, Hindt 4. B E R 2023 £ 11 A 17 H.
HAbMAN I 71, BE I 0. 04%, RIEZE; HETIZE 4. 49%, +£
T RIETHB MR S .

e o
TRhFE
27
25
23
21
e
19
17
15
13
11
09
o o o s o s o & o o o o o o o o
N A R A AT T AT A A A GO A A
qv av i 3 i 3y Vi i o7 o 3 3 3\ 3 3 3y
> » P 3 R P A A > > » > » 0 3 S
—RO0L:IMMA e ROO7:1MMA DROOL:1MMA DROO7:1MMA



BAE IR - Wind, FPinFE 4. wHEE S 2023 4 11 A 17 H.
LA TS AZEAE T EAT, DROOL —HMWETE 1.77. 4w b FEE

NEK.
2023/10/31| 2023/11/10| 2023/11/17
6M 1.08 1.07 1.07
3M 0.25 0.6 0.45
2022/10/31| 2022/11/10| 2022/11/17
6M 1.632 1.632 1.632
3M 1.7272 1.7272 1.7272
2021/10/31| 2021/11/10| 2021/11/17
6M 2.1836 2.0973 2.1308
3M 2.0471 1.8524 1.8605
2020/10/31| 2020/11/10| 2020/11/17
6M 2.7737 2.7871 2.7754
3M 2.751 2.7805 2.7683

B RIE - Wind, Hohn3E 4. B A#LE 2023 4 11 H 17 H.
FAE 3 AN H B E B R L NGB R 43 oA 1. 07, 0. 45, fRALA BT Rl V%,
23 4 11 H Al rp DY 358 4 v GE4E R85



B Rt 2%

12000.00 6000.00
10000.00 5000.00
8000.00 3822.08900-00
6000.00 3000.00
4000.00 2000.00
2000.00 I 1000.00
0.00 0.00
2023/11/19 2023/11/12 2023/11/5 2023/10/29 2023/10/22
TR e EEE e R BT AN
N =T 4
1>V R Eh 2
4500.00 800.00
4000.00
578.97600.00
3500.00
000,00 400.00
2500.00 200.00
2000.00 0.00
1500.00
-200.00
1000.00
500.00 -400.00
0.00 ~600.00

2023/11/19 2023/11/12 2023/11/5 2023/10/29 2023/10/22

m Z TR e EZER —e—RER AN

SR - Wind, HoindE 4. AR 2023 4F 11 H 17 H. BURHS D142 9 il K 4
FEURR, AR ORIk, AR S REL i TR BURSCRRL
it JEERAT ABS.

R T, A BUGF SR 3490. 67 12, BULRTA BN, il fk
VRRLTA-6. 7312, FULRTA TN,

NS, AR BN, 2R 43 BUR AR AL, TR B A A5
R/, 11 H AR e S5 i 22 o

10



s HIRRFIE ERFZE
1Y 3y 5Y 10y 3Y-1Y 5Y-3Y 10Y-5Y 1Y 3y 5Y
E 212 239 251 2.65 B 26.31 12.06 14.66 E
EFH R 2.38 248 258 271 EFF 9.77 10.31 13.23 EFF 5 - - -
AAAERfR| 270 2.85 3.05 - AAAERIfR| 15.17 20.57 - AAAERIfR| 3154 36.94 47.2
AAHZFIfR|  2.80 3.03 3.36 - AAHEFfR| 2381 3258 - AAHZFIfR| 4156 55.6 77.87
AASFIfR | 2.86 3.24 371 - AAEFIfR | 3841 46.68 - AAEFMR | 47.77 7641 | 112.78
AA-ERItR| 5.28 5.67 6.13 - AA-ERIR| 38.72 46.37 - AA-EItR| 289.77 | 318.72 | 354.78
L EBURF R T & B BRFIE T SERFIEEF
1Y 3Y 5Y 10Y 1Y 3Y 5Y 10Y 1Y 3Y 5Y 107
I -11 -5 0 1 I i -10 -5 -5 -6 I i 3 -2 -14 —-18
| FF 1 -4 =3) 0 1 R FFfi 0 =2 -2 =3 5 FFfi 15 -6 =20 —28
MBI -2 -1 -1 - MM -1 -8 -8 - MAEFIE | =6 -35 -45 -
R =2 5 4 - MRS -2 —11 -13 - AHERf | —22 -55 —57 -
MBI | -2 =1 =3 - MR | -3 =15 -10 - MMk | =45 -63 51 -
M-{ERfE] =2 =7 -4 - MR =3 -15 -10 - M-fERf) =49 =59 —48 -
U R RLEK HARRFZ L8 ERFZN A
1Y 3y 5Y 10y 3Y-1Y 5Y-3Y 10Y-5Y 1Y 3y 5Y
E 0.32 0.27 0.19 0.10 B 0.29 0.12 0.21 E
IR 0.43 0.18 0.12 0.02 EFF 0.01 0.03 0.16 EFF 5 - - -
AAAERfR| 037 0.17 0.12 - AAAERfR|  0.01 0.12 - AAAERfR| 023 043 051
AA+HEFIfR|  0.33 0.17 0.14 - AAHEFfR|  0.03 0.29 - AA+HEFMR| 015 043 0.63
AAERIfR | 0.29 0.12 0.08 - AAERIfR | 0.06 042 - AASFIME | 0.07 0.18 0.25
AA-ERfR| 032 0.18 0.15 - AA-ERIR| 0.04 041 - A-EAtR| 031 048 0.58

B RYR  Wind, FRoindt 4. AR ZE 2023 45 11 H 17 H. 8ot & 5 40140
#.

i rm, EREFEGET, (ERAGF AT, b 3YAA J AA-
AT TBP, NATIERERK. RGN TR T, 1Y E6 F47 11BP, AT
R IR — 7 TP B AR T T, [FIRHC SRR DB A sh R R AT . 5 4R
HHFANZ I NGEIR, RE ST BRI B E 7T, BT bA73) ) %
PR T RABOR N E . /56, REZUFHE IR Rek R — B, XB
I [R] P L B AN 2 KR B 45, BR300 5 A AEL 5 T 0 XU AN K

FELREARFIE 5 & A RSREARFIZE T SERKRERRFIZEH
3y-1Y 5Y-3Y 10Y-5Y 3Y-1Y 5Y-3Y 10Y-5Y 3y-1Y 5Y-3Y 10Y-5Y

[ fiit 6 5 1 [ 5 5 0 -1 [ i —4 —12 —4

e BN 1 3 1 [E 5 =2 0 -1 ESpARE =21 -19 =3
AAAME JH 5% 1 0 - AAAE 5 =7 0 — AAEHR ] =29 =10 -
AAHE =3 1 - AAHE 5 -9 =2 - AMHEHG [ =32 =2 -
AME {3 -5 4 — AMEARE | =13 B - AMEAIfE | =18 12 -
m-EHf] =5 3 - AR =12 5 - M-ERf =17 12 -

Kol kPR Wind, Wpoin3E 4. IR 2023 4F 11 B 17 H. BN 2 5 £
#.
SABRAIZE 7T, BRI R E R, BB f B R B AT ZE A
SR 2 [ A OS BE K

11



FRASRERTZETH AP MKRERRZETH SEMKERFZT
1Y 3Y 5Y 1Y 3Y 5Y 1Y 3Y 5Y
AAAS it 2 2 -1 AR -1 -6 -6 MAERIf ] 21 —29 -20
AN+ 2 =2 —4 MHERf| -3 -9 -11 MHERf| =37 —48 -32
N R 9 4 -3 AME FIT i =3 -13 -8 MERBE | =60 —56 —26
M| 2 —4 4 | |[mEmm| -3 -13 -8 | |mfmix] =57 | =53 | -23

B SRYE Wind, HPin3E 4. IR 2023 4E 11 A 17 H. 12 AR Z R~ A 54
5] BAPE B T 2 [ R 2 . 8o 2 5 0 A8

{5 IR ZE 07 THD, b e R 2 WA K A
oy 3Y e 5Y ZEMh iAE A ZE 0 S B s T o ik IX T
=

fiRX

EIFNIIPN

BRHT U R

HRIRH S 1Y Z# AT AL T i

%7

1M

3M

6M

M

1Y

B

2.28

2.63

2.68

EHERT

2.15

2.50

2.54

2.52

2.57

BHES

2.05

2.52

2.55

2.56

2.63

WE T

2.27

2.65

2.70

277

281

RET

2.30

2.66

271

2.75

2.75

—EE

%7

1M

6M

1Y

BIK

EHRT

-2

BAR1T

-4

R R7T

RET

-4

-2

RITE

%

M

3M

6M

9M

1Y

Bt

278.2

633.4

2371.3

268.4

1588.1

EHERT

60

143

478

0

1025

B R1T

0

159

949

125

222

WEI{T

200

268

763

100

276

R

18

64

181

43

66

BAE AR Wind, TPind 4. A E 2023 £ 11 A 17 H.
RV AF BT, b RDE AT B R AT R KR AT, HA RAT R B 2 1 1Y
[E A 4R1T 4T 2BP, 6M R4 4R4T T 4T 4BP,

PREZE (1Y 3Y 5Y FZE 1Y 3y 5Y FIZHArEr 1Y 3y 5Y

AAA+ 261| 281 292| [aaA+ | 23.42| 33.24| 34.03| |AAA+ 0.12| 0.61| 0476
AAA 2.68] 2.85| 3.06| |AAA 29.84] 37.18| 47.57| |[AAA 0.166| 0.381] 0.514
AAA- 273] 295| 3.16| |AAA- | 34.62| 47.00] 57.88| |AAA- 0.134| 0.414| 0.458
AA+ 277| 3.05] 3.34| |AA+ 39.12| 57.00| 75.88| |AA+ 0.094| 0.43| 0.519
AA 2.82]  3.24| 3.69] |AA 43.62| 76.00/ 110.88] |AA 0.045| 0.16] 0.168
Wik 1Y 3y 5Y FZ |1y 3y 5Y FZEnfrr |1y 3y 5Y

AAA 271] 290| 3.10| [AAA 32.65| 42.41| 52.02| |AAA 0.142| 0.462| 0.494
AA+ 277| 3.03] 3.23] |AA+ 39.24| 55.31| 64.97| |AA+ 0.108| 0.38] 0.294
AA 2.84] 3.22| 352| |AA 46.24| 73.81| 93.47| |AA 0.072| 0.365| 0.228
AAQ2) 2.92] 346| 3.94| |[AAQ) | 54.24| 97.81] 135.47| |AA() 0.033| 0.242| 0.217
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B SRV Wind, FRoindE 4. iR ZE 2023 4 11 H 17 H. )25 45 [ BIRE E T3
556F LA AR IR R 22 . S AL ECH 2016 4F 11 H 24K,
R S OB T, R B . ARIZE S LU FE 1Y HRTAE 10
ML, 3Y R BY NERARAL T 30-50 73 /A .

—gmaAdE |1y 2y [3y Jay sy —B%Ek 1Y 2y 3y 4y 5Y 1Y |2y 3y Jay sy
EGIEIES 2.72| 2.86| 3.02| 3.17| 3.25| |FIZKE{EBP) -5.29| -5.56| -4.95| -5.00| -9.42| |FFE4HfuEk | 0.30] 0.27| 0.20] 0.14] 0.13
EGIEES 10.49] 15.91| 24.17] 36.63| 35.92] |FIZZk(BP) -3.75] -2.27] -0.32] -1.91[-10.09] |FIZ ¥k | 0.25] 0.39] 0.39] 0.52| 0.53

BRIV - Wind, PN 4. S BN 2019 EEEASKT . FIZE N AM- R AfE
5 AM-TEVAR T Ml A 2 (R R 2 . ISR 2023 45 11 H 17 H.
R RGN G AR AT, Hd 5Y FAT 9. 42BP, MEE R K. POk

B, MEDAHALT 0.4 14, RN FIZRSAEYERR 0. 2 ML EA .

KEEfR 1Y 3y 5Y 10Y Flz 1y 3y 5Y 10Y FIRAER |1Y 3y 5Y 10Y

AAA- 2.81 3.10 3.30 3.48 | |[AAA- 19.52 31.66 41.20 46.49 | |AAA- -4.36 -4.68 -9.91| -1397
AA+ 2.82 3.13 3.37 3.56 | [AA+ 14.80 28.91 41.28 48.16 | |AA+ -4.36 -6.68 -991| -13.97
AA 2.94 3.35 3.83 4.04 | |AA 18.80 40.91 72.28 81.16 | |AA -10.36 | -19.68| -2191| -2397
AA- 415 478 5.34 5.55 | |AA- 116.80 | 15491 | 194.28| 203.16 | |AA- -10.36 | -21.68| -2391| -2597

R RE  Wind, e 4. AR 2023 4E 11 F 17 . FZE 4 5 [ PR [ 45 2%
o M R AT 5 R 2
ST TR KR R 47, Hdh 10YAA-FATIEE &k, A 25. 97BP.

ERIEaES 1Y 3y 5Y 10Y FlE 1Y 3y 5Y 10Y FEHREL 1y 3Y 5Y 10Y

AAAZERMBS 2.62| 286 3.06| 3.22| |[AAAZRMBS 24.46| 38.08| 47.73| 50.52| |AAAZERMBS 0.228| 0.582| 0.572| 0.277
AAAZR & 2.80] 297| 3.18| 3.44| |AAARESE 42.35| 48.96| 59.71| 72.75| |AAAZEES 0.265| 0.393| 0.272| 0.26
AAAZL £V ABS 2.90| 3.13| 340| 358| [AAAZAABS | 51.72| 65.08] 82.32| 86.58| |AAAZRAAVABS | 0.048] 0.15] 0.388| 0.043
AAAZRABN 2.87| 3.06| 330 353| |AAAZRABN 49.00| 58.15| 71.66| 81.62| |AAAZRABN 0.24] 0.372] 0.324] 0.165

BHEAYR  Wind, rhoindE 4. WAL E 2023 4 11 H 17 H. 628N 19 £ E 5K F.
A 22 9 55 [ ST BIR R 007 5 00 o 27 A [ B0 ) 2
ABS J7TH, H R (s A Z A 8 AT K, 1Y (EHAZEAT 20 7
Rk, T 3Y J& 5Y M UALT 30 4.
Zia WE SR WA, H AT RE 75 F 5 1R 28 R R 22 70 A 85 7
BENEACXTE], HJE H T 25 E oIRGB R 7y, i i B4R R A K.
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Efa R R ik

6 l I r 0.00

- (5.00)
4

- (10.00)
3

- (15.00)
2

- (20.00
1 ( )
0 T T T T (25.00)

3M 6M 1Y 2Y 3y 5Y 7Y 10Y 20Y 30Y
mm E (L (AH) ——2023/11/17 2023/10/31 ——2023/9/29 ——2023/6/30

HAERUR  Wind, HoinkE4. mFAZE 2023 4 11 A 17 H.

FEARITIE, FIFEA AT o, 7Y AT 21BP, MATIEER K. EE 10 A
CPT IS T- TR 45 b S T K B IRl s e iR % T AT . [, 2Y 5 107
FEBEEIER BN, ERTHRIZE A 44BP, B 22 4F 7 H LCRERFIREIH: O 4
FREE T 16 M H, PG RRE 23 5 24 4526 E T fEEm G R, K
T BRBUA PR RS T L 7 A2 S 2 SN S e A U IR R
m, HERERR
4. 1. 1 BTFIRHARR, BORBUR R
10 A AL IE [FIEL 4. 6%, FI1E 4. 5%, W& T iia HHE 4. 32%, #E T
LE 4. 8%, HHTEIRI 0. 6pet, HRERFEEANE, kA /MERGE . =K1K
H, SR AL 2. 9% (B HFEITE L 4pet) , il H FIEL 5. 1% Bk
AEFE 0. Ipet) , HH7. #I7. RS BOKAEPFIHEROY BRI 1. 5% (B A
[BI7% 2pct) o M ATAE, BFHATARIUE T il R, A O RIa L ELE.
WL R g AR =, BRI 540 e FR SR R B, SR A, B
P ARG, B ElE %, AR . WIS, ™ H o 4k 4k
FETS. 10 H =55 B P [F LLRIVE 2pet £-13. T%. /- BUKE, B L.
T RIHEHAFEL-21. 1%, ~7.3%. 13.3%, HBHTEDHAE-6.5. 0.2, -12.1
ANEY R, AR TSR, R T S TS, FiF LS mEE, 17l p
PRAERIBRI. 10 AP EmA-11%, BArEREE 0.8 ME A, Bk
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s F BERARTS . 10 H 55 A B0 % S E R Lh-16. 9%, H AP &E I E R
/NIEEIRE, AR ISR A SRR, AR s &K, A =B
AR EEENR TG, HIEHE LR 10 ARERT 4 H
[FILL 5. 6% (EH 6.8%) , BEERITTIIZIHE, FILLEE 3 K m i8S TR &
BB A . HlE I FLE 6. 2% (H 7.9%) , WIE/NME RIS ETT 5
fro g548 b, mE ARG AR A AN, 815 BTN E R, R
A OB A B E « 7F5 5K 0, 10 AL 2T 9 i B8 ST APy [F EL 3. 5%,
R AR A%ZKSE/MEIETE, FEJEIAEL 0. 07%, T RAkE M B IR, 454 1,
i 2 T 23[R EE 3. 5%, BATAELIEI 0. dpet, BN EE-T- 2 [F] LE 3. 7%,
BATERI 2. 1pct, ¥ TENE. RaE, —THREEWa ™ 5N
M, BRI RISR AR, WIS AR S EUbRE . BIAE, S5F
4kl RS AIRES, R E S BRIk 10 A & DR 2/ FERES,
SERE) b N AEVE B REAK IF RS, T JE SRR M2 i 1 AR s S A PR AR A
IEEESH RIS, SRR BT AR ORI L

$5¥R(2023/10/31) SNUNE TUW{E miEAZE | ERE
PMI 49.5 50.1 ™ 50.2
T EhE S B R 46 4.32 a 45
GDP- A M HFFLL 4.9
EER=HERITFELE 2.9 3.12 \\ 3.1
B e F 1wl BRIt E 6.2 - - 6.2
it = R E Rt E -9.3 —eee e -9.1
EER IR B RITEL 8.27 8.64
HEBEERTERM Y AR 7.6 7.25 al 5.5
HOSEMLBRE -6.4 -3.07 N -6.2
HEMBIIEHBE 18452| 18283.33 ' 41305
HemMAMEFE FLE 9.3 9
M2:[ELE 10.3 10.45 N 10.3
#Eh-M2 -1 -1.3
CP:E BEIEE -0.2 -0.05 4
PPILE&ER T M S B ELE -2.6 -2.61 al -2.5
P RUR  Wind, FRonE 4. B EELZE 2023 4F 11 A 17 H.

EEZFIER 2023-11] 2023-10] 2023-09] 2023-08| 2023-07| 2023-06| 2023-05| 2023-04| 2023-03| 2023-02| 2023-01|#%

EBRGDP(REIEL) 4.90 210 220 - |B%

PMI --—- | 4670 | 49.00 | 4760 | 4640 | 4600 | 4690 | 47.10 | 4630 | 4770 | 4740 |EHTf

HREED 6040 | 63.80 | 67.90 | 69.50 | 7160 | 6440 | 5920 | 6350 | 6200 | 67.00 | 64.90 [

zeE - 2.69 3.79 3.26 2,01 1.72 3.25 -0.28 242 5.59 776 B

B 3400 | 40.00 | 4400 | 50.00 | 56.00 | 5500 | 50.00 | 4500 | 4400 | 42.00 | 3500 [

T aRITE - --- 465 -0.09 -5.64 429 1.96 1.24 333 -2.71 -127 B

CcPI 3.20 3.70 3.70 3.20 3.00 4.00 490 5.00 6.00 640 |B%TiT

1lCPI 4.00 4.10 430 4.70 4.80 5.30 5.50 5.60 5.50 560 |

PCE 3.44 345 3.40 3.20 3.96 445 4.44 5.19 548 |B%TiT

HalPCE 3.68 3.84 429 4.28 4.69 476 4.78 4.84 490 [

ER ---- | 9900 | 246.00 | 114.00 | 14500 | 86.00 | 25500 | 179.00 | 157.00 | 193.00 | 353.00 [#BkiEm T

P2 3.90 3.80 3.80 3.50 3.60 3.70 3.40 3.50 3.60 340 BB LHT

IRAT S HRR 5.70 5.70 5.40 5.50 5.80 6.20 5.90 6.00 640 |®%

B 13 0.21 0.33 0.27 0.39 0.45 033 0.42 0.27 0.27 030 |B% T
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BERYE Wind, Finik4

4.2 BEEETMIHW A
4.2.1 EiAaDL gL

W54 A 7Ll PE12. 68 1%,

ISP IEIR AR 2023 4F 11 H 17 H.

AT, AEATEFKT
AT 15%53 ALK, REBGEANZ 3. 14%, 4T 88%

ALK BEARE A A E AL TEHK
Eit I8tR{E SERHRIEL
PE FBUMPE  |PB B2 & PE FumPE PB B i |
_FiiF50 9.76 8.52 1.14 754 | 037] | 019/ 0.2 0.84
SPIE300 11.12 9.21 1.22 6.28 0.08] | 0.09 0.00 0.98
RS 20.28 14.45 2.57 2.22|] 0.08 0.03 0.01 0.96
BV AR FE 29.11 19.49 3.83 0.72] 0.04 0.03|! 0.06 0.99
F1E500 22.66| 1521 1.65 170 | 037 | 023] 010 0.76
FBEA 17.10 12.68 1.51 314] | 0.30] | 0.15|/ 0.06 0.88
B IBHRE SEMRIE
PE PB BEAR 51y 5| PE PB BRI =
BAEIER 8.29 0.86 7.63 0.02| 0.04 0.58
FRE500 23.87 417 -0.25 0.56 0.73 0.02
YHETIA TS 40.86 5.25 -1.99 0.69 0.65 0.03
{EEDAX 11.79 1.55 ----| 004 | 029
EECAC4| 1313 1.69 - 012] | 044
EEFR1L 10.04 1.58 -—--| 0.03] | 0.26
SEEE 18.56 0.90 0.69 045
=REE] 16.95 1.84 0.62 . 0.38
E 2225 19.89 1.80 —-—-—-| 067 0.68
#AEAEIEE  11.95 1.61 ----| | 018 0.02
BRI Wind, HindE 4. W [Aj# A 2023 4F 11 H 17 H.
—HHLN AT (1Z)
9.0000 6.0000
2.5000 5.8000
5.6000
8.0000
5.4000
7.5000 5.2000
7.0000 5.0000
6.5000 4.8000
46000
6.0000
4.4000
5.5000 42000
S.OOOODHHOHDHHOOHOHDHHOF(OHHDDHOHDHHOF(40000
Fi§£A(20235) — T EEA20245) —PR300(20244F, 2 HA) JPIR300(20235, A 4)

B SRYE - Wind, Foin3t 4

ISR ZE 2023 4F 11 A 17 H.
T E, AREEATIE PE MEKFE T % 5 FAME P ALEL
AR KPR Tt 2 b A E A, R T FL S Al (AR B e

SHATE PB
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ETLTNPERF

AL =004 =105 Tzuzs/nm
TITo =L
- + L4
=4 R e
= = -
W E A (At R
b T R s SR ST
HL® EE ER® B
¥ UWEER EE5EF %
# & ® H 4
H ol
P T EHTUPBKF TR =90 =107 =2023/117
E-E= - - = - — -'FT:-F: :;*:-‘*-_--““ - -_:
- .-.;‘==-=-=;-- -=-—==-: - =9 : - ==
SE R S M G R A B R A T IERL 1R T LA AR AL BE 3 AL KK U e G EE 6
EEBRERREAETHEHA ST AENR SE R THEZERATSHAE TH 4N Fib gty a
WOETZ R SRR R i BT R R AL S R R T ol B R
% Ho& o ik WE & FLHAREEHE FEVEEEER B OEERE
i | 7 H H @E *

KPR Wind, FRoindt 4. AR ZE 2023 4F 11 H 17 H. 8ot % 5 4.
4.2.2 b, 56 TR N A B U [0 % shifE S v e AA TR R T, B
g, (HENEFEE SR a B R maE, SiirseE, ABRRIE,
FHE S KA R B o, /N AR AR

4.2.3 TR BREARF BIRMARES, MILERERECALET, mHNE
5F N AR BN 0 B TATI AR AE 43 880, A3 s A AT — JTAC B 5T, 3R A BUR 728,
Eyskiadh, [FRT BRGSO FTANE R B AR T 5 55 7 TR ) R R
W5k, CUETALE T AR BRI T CE A T sy, R .. IS E A
VIDEIRE R, RN Rt B, ANR B R UL brlr 5, L s /1 i
B R R P2k, i IEE R B2 % .

4.2.4 BCEJTIH BT

1o [ Y BOR B R ) BEAA RN, K H B0 B s 22 57 PR LL I g e K PR e T B
il %, BRI BRI RS R EhEE, SR . BB, I
% HL TR FH b B A AT

2 Bl SRR I, R RS E AR T
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A

3.00 0.16
%-gg 0.14
s 0.12
2.80 01
2.75 0.08
e 006
S eo 0.04
255 0.02
2.50 0

b N N N ,\IQ: b Nz Nz D

%
N> 0\}\/ 6”'\/ 0‘5\’ & c?’i\/ \?’i\/ (S\"\/ 6”:\/ & & 9
O S N A A s S
WV W v V W WV W Vv WV Vv Vv Vv

e T E (R E BN 35 R 10 e T ) R 105F 100 H e I 5] K 2357160 H

EfH%E 54 AN (KB ZEN (K AXRE (XIE) FHEE (EEe) RR 2E

T.CFE 102.1150 102.1450 371,368.0000 157,332.0000 -0.4532 0.2910
0.206074285 0.2355 -48,703.0000 -7911
AR SRPE Wind, Hindt 4. B R 2023 4E 11 A 17 H. 35 W NS 47 5E
E
El R ahek
35 6.00

4.00

2.00

0.00
25

(2.00)
(4.00)
2
(6.00)
15 (8.00)
(10.00)
1 (12.00)
M 3M 6M 9M v 3y 5Y 7v 10¢ 30v
T (A ) e—2023/11/17 e—2023/10/31 ==—2023/9/28 2023/6/30

KR - Wind, HoindE 4. i E 2023 4 11 H 17 H
4.3.1 LR, SR ERERES, BHREUAK, FEPWERE: RITAFF
(7Y Ot €t ol U SR
4.3.2 FME, BORFLIRADguOBim, & W15 74 M5 Y as 260 LLKIR
17 TIE, WATUHASGEERTE T, SUrHEA A Bl AR, IRy
PN, TR S b, ARATEICE R, Rt
HHEET, iR T IX MBS M B, FEL U EE I A v st v, foi i
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K el R A/ . BEAA TR JE A R 5 T e A SRS B 0. R BOR B AR 3
THOL SRR RIEE

HATEA D G5 b P Or s BB, )R O BC B LASR SRS Oy 3, Rk A
WA RO BB RTN L. FIERGUINSRBBERIE, EMRRCE N L.

RS : AREHE BERIET AT BTRE, XHE B IHERPE . s B ML sl FEtE AR
AR AKPBFF LR BT U A R T IR 5, FEAR TG LR AT 145 S Bk
TR WA FRSE R TR A5 R, WA AT AT R 5088 N B3 i UORIAEOR o AR TS A
uhiv DMARGAR R AR
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