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ERBTLF, BEEATZANTLIRN: FE
(9.76%). TBIS(6.4%). TTEAL(6.26%); (HEEERT =TS
B RAEPIE(-3.71%). KER(-2.88%). EHEY(-2.09%), F
REERUERRNAZE, L3K588%.

7 BIEfT VRS, FRIBRI=MfT L350 EIEAR
(0.56%). _FIUE/E%R(-0.21%). FIEEEZ5(-1.07%), REEERNR
=R BN EIEE®RQTSZIT). EIEMEH0.87ZTT).
FEETIE(0.614Z5T); ERYIFTLIEEF, HKIBRT =TTk 5 Bl
A RIUEE#E0.75%). RIUEEZ(-0.62%). RIUESRA(-0.85%);
REFRABZATLAR A RIEEREIMZT). RIEES

(0.76127T). RIEREIR(-0.111Z7T).
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ER1.B AT G{E
B AARRATI HE FNE] IS5 eI
RRBE 28.01 28.41 ~1.41%
Hultfk T 16.68 16.62 0.36%
Mk 22.86 22.86 0.00%
FetE 13.75 13.30 3.38%
BF 43.97 42.99 2.28%
X FHEB =% 13.64 13.81 -1.23%
SRl 29.41 29.73 -1.08%
R 24.81 24.94 -0.52%
2T HiE 29.82 29.38 1.50%
EHAY 28.16 28.76 -2.09%
NZEES 25.02 25.13 -0.44%
TIBIEH 12.80 12.87 -0.54%
B 14.28 13.92 2.59%
BREE 36.40 36.57 -0.46%
HERS 85.76 83.90 2.22%
Se 43.04 4263 0.96%
B 18.56 18.38 0.98%
B 9.85 9.61 2.50%
B iEE 21.47 21.85 -1.74%
EpfrZEL 55.74 55.53 0.38%
TTE 71.07 66.88 6.26%
g 49.36 44.97 9.76%
B 31.76 29.85 6.40%
RIT 4.82 4.82 0.00%
EREF 14.67 14.65 0.14%
ks 28.30 28.05 0.89%
MR E 29.94 30.09 -0.50%
W% 6.07 6.25 -2.88%
aimAak 14.42 14.07 2.49%
MR 22.09 22.39 -1.34%
ERIPIE 45.73 47.49 -3.71%

BIEXR: wind, SOEHRMA DS
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BAR2EZEREMRHE (R41: %)

Ex i KE A T
e 10Y-2Y -0.98 -0.91 7.69%
=<H 10Y-3M -1.66 -1.66 0.00%
i 10Y-2Y 0.50 0.52 ~4.71%
(e 10Y-6m 0.44 0.37 20.33%
€ 1ov-1y 0.44 0.37 20.33%
Eayiic 10Y-3Y 0.27 0.53 -49.06%
R 10Y-2Y -0.33 -0.35 -6.01%
AH 10Y-1m -0.46 -0.43 7.66%
=E 10Y-2Y -0.63 -0.69 -8.70%

BIERE: wind, SOFERRAAE

BRI EZEREMRIER (BAr: %)

E 3K (10Y-CPI) PN 9G] T L%
xHE -0.16 -0.17 5.88%
i 2.4127 2.4482 -1.45%
ENfE 2.244 2191 2.42%
Eyii 1 1.15 -13.04%
EE -1512 -1.468 -3.00%
=E -3.92 -3.91 -0.26%

BIERE. wind, SOTEA R ASD
BREZEMER
ER4. LIERBKBKIRS BERA
& T EETNE Uz T

FAERR: wind, SSIEHATAFE L



@ >4 IEWI B LA )

%E’E?Elﬂﬂ: CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
B RS RYIRIRFKBKIE S T ERA
C N B4 11/ S e B EEIZAR(ZT) T
0
-2
-4
-6
-8
A0 Lo a5 b

AR B wind, SHEHTAFR

RTLEERER

E&R6. LIF R B R &R
g0 . LUERER —— LUEATRL —— FIETW —— FiTAE  —— EiFME —— BETW
iFat, — FibE#% —— FifEz 16

FiEpi®E —— LFIEE%R  —— LIERES

70 P W WIFSRY ) —— HiFfER —— HIEBfE 14 L papleay o s FEEE
60 |F-%- wo 12
50 - S YV & R adiiim i phbb “-— 10
40 Mo i w o S 8
30 e s e s ot Iy 6
20 B A e - 4
10 focoaoans - 2
0 1 0
2020-07-28 2021-07-28 2022-07-28 2020-07-28 2021-07-28 2022-07-28
SRR wind, SSEHIGARR AR
ER7. LI RR TR AR E R
g LIERER —— LiEM# —— FiETY o —— FUFEER  —— FIEMR —— FWETW
LI — FiEESR —— LiFES FIEEE —— HiEE% —— FiFERZS
30 = FiFSR —— AR ——hiFEE - | +—Fifgm — S8 ST
- . R S
- 5 |fobx——————— gy g
PR AT oW L /ot Y Y [ |
15 AN
10 S Pt A "
5 - I e N & v T kS e N
0 0
2020-07-28 2021-07-28 2022-07-28 020-07-28 2021-07-28 2022-07-28

AR B: wind, SLEHRATER F



O >LIEWI 154 B4 T

LERL CHINA INDUSTRIAL SECURITIES FUTURES CO.,LTD.
ERS. FYIRIR T B E& T FE
SFIFREE SFIF4ah e @Eiﬁ% —— RIUERETR RUEE R
120_comipdfs T ——RiEEH 200 ‘
100 TpARLAE — RILETIE 10
T RIEAH — RRTL oo
go THmIEER. — RIEE (H)” 3
60 baap e 1,000 6
40 4
500
20 ot o L el | = 2
0 0 0
2020-09-16 2021-09-16 2022-09-16 2020-07-28 2021-07-28 2022-07-28
$AEFR R wind, SHIEHAGARL SR
BRI RYNRR T R &R B R
" RIS H % RILBETR e RIEN® — FIERER — RIESR
RIEBRE  —— RIFEZ  —— R
12 7 | —— T —— R —— R T
10 6 [
g 5 o
4 ,,,,,,,,,,,,,,,,,,,,,,,,,
6
3 ,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,
4 2 | AR Yoy
2 | lemmmhitto s QRS =y
0 0 " '
2020-07-28 2021-07-28 2022-07-28 020-07-28 2021-07-28 2022-07-28
AR B: wind, SLEHLRATEK 3
== -
BRERELEN
ER10.ABRE T L
. KB IE(%) 0 - Mﬁ%)
1 %
I I S (S _
_2 &
_2 E
S S Eo———- -
3
_4 7777777777777777777777777777777777 —
'4 _5 7777777777777777777777777777777777 o
5 e ——

FAER R wind, SEEHAGE AL



@ >%IE 91 1% 13 I 44 )

Br == CHINA INDUSTRIAL SECURITIES FUTURES CO,,LTD.
%M:.Him
i A
FIKIREIRETLE
ElR11. 2B I5EUE Bk Bk iE
4 777777777T777777777777777777777.%{%&%@7f%)‘fr7777\777777777T7777\777777777T7777\
3 . ‘ ‘ S S S S L
1 T T R B S M S Sl Ry R S i
O | | | | | |
-1 777777777T7777\77777}7777T7777}77777}777777777\77777}777777777\7 | }7 }
5 S S S AP S S RS T |
| | | | | | | | | | | | | | | |
_3 777777777777777777777777777777777 S — S S U S|
x B @& B % % & # ® A #H H A#& B# L XK
i I E = M z o by £ 1E JE
E z & & 2 2 & 8 & 8 ¥ K M & I
H 2 I & 2 2 ° x & v ww & W #H #H I8
- m ﬂk m o o N | =3 {3 =3
8 S £ o 8 EC
°c 2 i 8 G G §
E &
by
$AE R R wind, SHIEHAGARL SR
E N fREEE
E & 12.SHIBORK FI &R 414
16 shibor(fB %) 3
14
12
2
10
8
6 1
4
2
0
0

5% 18 28 148 348 648 94E 1
2007-03-08  2012-03-08  2017-03-08  2022-03-0: R&k 18 2A 1A 3R MR 9tA 1

FAER B wind, SHEHAG AL
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AT

AANEDORWSE, B, BERHEERRE ., AREF
AR KR T RANTRU S . REFHTRANEIESR S AT E
B, oTEEETAANRIVIER, BESEAMNTSHER, /1
KEY., AL, B, FAREME=THRETZW. KAAFEEH
ﬁiﬁgﬁﬁ%¢%ﬁ%%ﬁ%ﬂﬁ@ﬁﬁﬁ%ﬁ@%gWﬂﬁﬁ
2V HIREN .

Vet

ARENEEIRRETRATAR, RRSXNXL(SBAVERME
MEENMMEEERIE, BARIEMEENEENENUASTRES
FRE. XPHUR. ERMEURESE, ERETRAERE
SXRREFBARDA—BRERBERNRE . RNRERZFRE
RGBS DT ROAERE. WEEDFIE, REMBAR =B
W R AN R BRI AT R T & It 3k & B #3 25 B A9TR Sz HI M.

BEARRAARE D EERTARROE—RE. Kk DS
MRARRSTEAEENHNES, TMEEPRAANEEEN, K
RERFRARER D FIRE D5 Z PHEIRAIR A BiR. WK
FRBE. ANEENEPNEEARENETRNIZINEETE
HREERA, UE (FELE) FWIRIRE W6 .

BT, ARG PHESIETRROBLIF LT
AR ARIW . EEAERLT, KRSAMEAMAREBEARE
REER ARSI B AR K R SR,

A ENRLRTESHEAMNURARSH S, HTETA
REEBEMABMMPEOLS . ER, FRBAHFIRN, SRR
RERIBAAKIBTRE.

RIRERDX AR BR ARG, KREBEIFY, 2
PPN ARG UEEIERBR. BE6FEm. MslH, Ik, &
EAE AR R AR, BASHAREHTT



