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1. KB A Bhimmante g

B 1: &R A BRAAREEER R

i E

—. ARamhiniantE —. EWimchiE

izt imElETE (HAE) iman s HEES filod imElEFE (HAE) imEEEED BEES
1.ABRRE3S ok dk N 1. ABRFEATEEE TG ; 1.AHHiH ke 7
: LERISREEETRE 24Ok
27lEE * 4 e 25hCS * N L FRARGHSOE
R =% el ind % kk N . = 3.(EMIRE * ok N 210027 . FREE®RD

RRABER D 70 FRZERE
A4TFER * s QFIIiﬁﬁﬁﬁaiﬁt A%mhiE Kk k ok 7 #§2100{Z5T ., T MLFig
5.EMER ok ke 7 a1 ~ ' SEEHH * Kk dk VA -

TRBEEDEX ; 3 _ .
6.A=TR * K N amepmmeFRE, OERE ok X -i'J&iEﬁ'Fh., _AEFE
7. [ *khkok - EEESE 7. 83515 ko kk ~ ﬁf“gjﬂz‘ i N AT
8. RILIET +* % 7 4K&. ®PE. Bit s=EHE Fok K — BRAT ;

i I Ll - CREEERA.  esimm | EkAaA AN A
ARRTHiEE AR IEEERER el SRR
ZiRhiEtEE +A il =& SiEF | EhIEM A A T 8%
e 432 465 -33 aEE(FE)/ZT  -2100° -2830 730
SAmEE FEERRALTE 4239 4577 -338 wHEHRET  BR(FEIZT 0 7100 -7100
B 2.04 217 -0.13 EE(FRE)/ZT 2100 9930 -7830
HBERNENIZIT -1309 -522 -787 T HER(FR)ALTT 0 2100 -2100
A 4 152.7 201.8 ~49.15 i BT .
Fr— BA#AMA (48) TS Elﬁ(Fﬂ)fiZT 2100 5300 3200
EEHAT (4B) 0.46 0.68 -0.22 P s B FEAZTT 0 5000 -5000 An
BIERIS/ZTT -46.8 67.5 20.6 EE(FE)/IZT 0 4630  -4630 |
FElbRA BN 187 10.0 8.7 iRk TEREE BBIFE (58) 0 0 0
WIS 65.5 77.4 -11.9 PSL HESF(58) 35325 35410 -85
PReEERE o 39 26 13 EREHEHN  HBFE (58) 256 141 115.7
i 2HITT 1191 494 697 SLF HFESH (58) 256 141 1155
S 16 16 0 B A RSBV (48 ) 212528 212537 -8.6
o P 5
2. 2EMZTT 4 5 0 e R FHEAZTT (48) 108 7608 319
o g I (Q1) 6.22 552  0.70
3 =+EaR 5 8 -3 o
i | i SRR M1 (48) 29% 46% -1.7%
2HES 58.6% © 59.1% -0.5% M2 (48 ) 85% B8.6% -0.1% :
EiERER 86.9% '~ 87.1% -0.2% e LBFEHZIT (48 ) 13592 28633 -15041 A~
B/ BRTRAT 81.1% " 81.7% -0.6% i FEEL (48) 1040% 10.69% -0.3% T~
*EES 58.0% " 58.5% -0.5% iy FEAZIT (48) 10200 16900 -6700 —_ Ao
chSES 66.1% ' 67.1% -1.0% iy HERIAZIT (48) 6988 11178 -4190 __ A
INEES 56.8%  57.0% -0.2% N KEl#E (5H)  13.50% 13.50% 0.0% ...
PR/ T 9150 ' 9225 ' .75 : SRNEILAE (5H)  11.50% 11.50%  0.0% ™.
HiE ATH/% 217% 7 216% | 0.02%
HEE  apmw )iz g4 " 1757 7 -84
CAEERALL 6.83% ' 7.68% ' -0.85% BT : RIERITER FE A =W
At EEEi7T 96.1 9.3 105.4 SHIBOR : f@d/% @ 1.52 219 | -0.67
RS QRIEEAZET iF L) g
o 1057.96  1057.96 0.00 / T SHIBOR : —@/%  2.57 265 -0.08
P REEEA/ZIT 51 64 -13 SHIBOR: —f/% " 2.84 282 " 0.03
i N -5.00% -5.91% 0.90% SHIBOR:=B/% " 2.92 291 " 0.01
[Eedea] BB 9.37% 9.37% 0.00% L DRO01:/% 1527 216  -0.64
BT VIXHEEL "6 187 Tz B DROO7:/% 250 263 -0.13
= e r L
KEE 1T1% 116% Rl Y past 2alag2
ERE (AAA+):31H /%
chigiss  -3.88% 1.45% . BoEREARES | 167 233 7 -0.66
NEIEE -5.41% 2.30% & T ErEmEstEsE/%s " 173 229 7 -0.56
EPEEM  -5.92% 3.53% HAESE ; 155/% | 265  2.68 | -0.03
PERLIE RPERSE  -4.04% 1.93% B EffiEE  FwEsE= 108/% 7 220 327 7 -0.06
AR fEPEISE  -0.79% -0.14% __~~SV 10&1%/% 7055 059 7 004
SthRE -3.50% 2.14% £ ol SHACESR(AAA)SE | 404 403 7 0.01
BN RAGHSEY  -3.84% 213% SREmE ki (AAA)SE-ERESE T 098 096 7 0.02
(e -4.03% 1.32% — Eifbth By BETiEsE34 8 | 418 | 420 | -0.02
SHERSE  -6.06% 1.64% _—"" W - 6B =R ' 290 290 ' 0.0
BRIRE BFIRHE -4.46% 2.64% _— A erBE=E "280 280 " 0.00
SRS -3.28% 0.54% " AR TESTRARTD "'689 690 ' 0.00
SNTealh =7 mmCEsTRARD 692 690 7 0.014
—RIHET E35] A il B SETTHEE E5ThE "9736 9777 " -0.41
e Fhs 1 1 0 0~
SRE7TT 3.5 42 -0.8 WAL
ogm s 1 7 -6 &
0 EHMLTT 4.9 172.4 -167.4 y 1.5RMER SR AR EATSRNL S, ERES | (ASRanasT.
el EESH 7 1 6 S 2. B ESuRERsTAS tH,
EH/LTT 357.9 0.3 357.6 —~ / 2EUREIR : Wind BEA EEE. =
TR Wind, # R EABF R AT
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2. A R IAFER
2.1 —RHIHHEER

A IPO L FREFERE, FMETHEEIEM, KB IPO LFTH IR (+0R), 24 3.51C (-0.8427T). Z¥EH 1
K (-6K), &HMA491T (-1674) e, FMETLEA TR (+6 K), 2% 3579174 (+357.6 147 ). #&5 W AR
£, FR.

E 2: IPOREARBSEH 3: EHRIERBSHE
IPOFH ——IPORIE (f2.7T) EMEH —EWMEE (20

6 - 300 12 - - 1,200
5 - 250 10 A - 1,000
4 - 200 8 - 800
3 - 150 6 - - 600
2 - 100 4 L 400
1 - 50 2 - 200
0 - 0 0 0

8383333333333 3 ' ' ' ' ' '

O R D h O H A A T b D NN N I\ I BN

2 Q9 9 & o 99 909 939 g F 5N Y S

0 00 0 00 0 0 0 O O O O O D G ¥ o &Y o o oy

S 0O 0o oo oo ooo o o o > S & O S D

FHRB: Wind, HREIERFFL AT KRB Wind, #HFREIERFFLAT

B 4: HUEHMARKSEH

FFRE  ——IHFEH (Lo

12 - 900
| 800
10 700
8 - 600
. | 500
400
4 - 300
200
2 100
0 - 0
o o o o o o o o m o o o o
Q@ Q Q@ QI Q QQ QQ 9 0 O
O ~ o0 (o)) o — o — N o < n (e}
Q QP T JF P9 Q
o0 o0 o0 (o] [ee] o0 o0 (o)) a O (o)) (o)} o))
— — — — — — — — — — — —
O O O O O O 0O O oo o o o
o o o N N o o o AN N N N o

TR IR Wind, #HIESFFR P

22. _HHIHHEER
221. & ARKZES

KA A BHRE AL R, AEA A BRI A 43234005 (33.1400%), MRE A 42388 147C (-337.812
T ).
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2.2.2. FhiigigaE

4 QB RZIHFIRR Y. REAFELEFT ARASD 152657 (49157 ), FAAAN046F (022 7).

E 5: £ ABRBZEBSHZE 6: FEHHAEHR
HERA (L) —— BRI (L TT) 250 SO AEE FA
1400 A - 12,000 200 |
1200 - 10,000
1000 |
600 - Y
400 4 B 4,000 100 L
200 - 2,000
0 T T T T T 0
o o o o o o 50 ¢
— i i i i i
O ® S ~ I <
o o — — o o
0 ) 0 0 o o 0 ‘ ‘ : :
p 3 3 3 3 p 2018/3/31 2018/6/30 2018/9/30 2018/12/31 2019/3
(o} o o N o o

KRB Wind, IHIESFFR AT KA RIE: Wind, HFEIESFFRAT

2.2.3. b #EA (HERE. REME. BW)

A R ARSEE . KA KR 1871074 (+8.7124), BIF 65.541C4 (-11.9127), 2B 46.8 1074
(+20.6 1270 ).

TRAMREMERIIFIG I, TRMEMBEREA 39K (+13 R), 254 1190.9 1271 (+697 127 ),

TRAREZEOMEEAE., TAKREZ®OMEEA 16 K (+0 ), 244 441070 (-0.1 127).

7: PR AR B 8: [REMERKSAE
PIMEIE (1270) A (270) AR
— BRI (127T) 1800 - - - a0
400 — R ({270)
350 - 1600 35
ggg r 1400 30
i 1200
25
200 1000 20
|
50
0 \J— 400 4 10
2638/12/16 2019/2/16 2019/4/16 200 15
-100 - 0 ‘ : 0
2019/8/25 2019/10/25 2019/12/25
FAHRIR: Wind, #FRIERFR T FAHR IR Wind, #FRIEFFFRT T
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1

140 +

1

100
80

40
20

B LR /2T —— %L

60 r

20

60

O L L

2018/8/12 2018/11/12 2019/2/12 2019/5/12

FARIR: Wind, #FIESHFR P

22.4. B& (FiRM. E€EAD
ARRF R EIEEHIRR Y. RAFHRIEEH SR (3 R).

KBRS TH, KEAFRLLELIEH 58.59% (-0.5%), Ll fF 2 %4 86.93% (-0.2%), BALRAR A 81.1%
(-0.6%), KELEAH 58% (-0.5%), FPHELEH 66.1% (-1%), PEELH 56.8% (-0.2%).

10: FEESRIRBSSH B 1: ESeTE (RR+LERE)
e RIUNS: P ‘ ‘
16 - i - 140 e U —
o . — S/ A
14 A L 120 95 - - 62
. - 60
12 - 100 90
10 A 20 - 58
8 A 8 r - 56
- 60
6 A 80 - 54
4 ~ - 40 - 52
75
2 A - 20 - 50
0 0 70 ‘ ‘ ‘ ‘ 48
' ' ' ' /6/15 2018/9/15 2018/12/15 2019/3/15

TR EER,

2018/3/15 2018,

SoEe R S R —4ERSUN T -
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