i

LHAKATIRERIR

T,
% v

AF 2B 6BE2H10H), ENRETZATFHEIERIIAN "=&EH",
RfE/INBETE, RREEREFREETEERN, ERRSMRSHET.
BINDIZOE, THipMEEAR FRREIFREIERINRETE, BINRIEXRS
TR, REFEEELT, SRR, RERSEAH—TEE, AXKER
[EISEE CPI ##EA93IIE,

>  FREMEREGHIVEETR, MEREEMSH

ERNREDZLE, REEETERFESD B I NEERER, BrdT
FHERFHERIEENR. BNg/MHZEEREBRE, 8 A RIVEE
A, EASRITIAIXUE L, R, BAORRESRI. BE. GFaefEFTIkiK
1E5eRl, MEXERAERT ST,

> EEEERITREETTHTN, BRGRSHIEHEAS LT
REARITERIMIRBANERNME, $#HRBMEIX 9750 (27T, (BZFUMTHMILUNE
MERIR SERHIZIFE, REEABNRE. BT, REEX 1 BHEEE
JEsk "FHIL" BROEEE, GREFHImIIRELAE.

E 1 FHAERAZE E4T 1.78 BP, 10 FFHA LT 0.6BP. X&{miFBFEIL, 15
FAFIERRE. 2 FHEIRSERFIZER LA TR 6.78BP, 2 FHIRIRSEGRF
Z1 EE T 3.4BP,

> EEREBIEEEIINHI R ERH R AEE, SEFIELET, KaEiRE
L RARESNRAFREIER R SIS X T BRI R 4ER0E. B, &
FEERRIZRE: 1T, SETissulERE.

BIMETHAENAREER, R 500 B 1.11%. E TR 2.41%. BUMEEMRIE
TARREETE. B, FESKGRSARME E1T, 10 FHEEMER LT
21.0BP, 10 SFHAfEMRFIZRN LT+ 22.7BP, SETiREAR £1T 0.56%.

> FEEEBAFERNMETE, FRHRE—E85
EHESHRZEESMNETIEHRE, FRAETEARERNE T, B2 HS
HRF-TRERSOE, RIHRI BT,

WTI JRifAE Lk 8.63%, LiSiRsUNEX 0.13%, LMEf@Ek 1.37%, {CHES
BUESHK 0.01%.

>  FEKEAXE: 2 B MLF #1 LPR =

TREEEB T RHF—E MLF 70 LRP fIR, EE&FEHHWIH, KMABFLE
BIRHEEANEMRECIFETIIER.

B, BABN—FE R EARSFTESFNEFZE. TR 1 BHE
MSBHIR, BiNeEaETFHRERERNRRFESEXKE.

> RKiBIKE: E£E 18 CPI R

£ 1 BiedparREiE T, i8IMREE FHAXILATT T ARMAYSE AT T4
fW. Brl, EIKDENEDEGREMRANEE, TEWMREE CPIBES T
IR, S REEEIKEIERIIGE, BINSIREF—1 "RERS", W&
MSHXLRFIIIER AT,

RESHRTR: SIMESETARRERE, SENEEIRE, BIMIHBERER.

oim BARZ

HAlEF:  S0100521100008

EEiE: 15601683648

HpFE : zhoujunzhi@mszg.com

oHRIH EEA

HABER:  S0100522100002

EEiE: 18221912539

HRAE tanhaohong@mszq.com
UEESHEH

1EMAMRIAR (—): BREMES,
IR [? -2022/12/27

2 SEKSEAIRIFEIR | ERRHAIEER
-2022/12/25

3. BIMEIBRIIAR (=) BiEDER: 1K1E
B AR JEEEs/m-2022/12/24

4. BT HE YCC HIR: BASTEER,
‘BIRRSBB T ER? -2022/12/20

5. BERARZRS (Z) : +EFE: REFT
WESIN-2022/12/20

ARBARFIEFR LA S L, BSLAERE—NRTEHR

IESARRE



S3ENT;

MINSHENG SECURITIES EINERATHZ
Bx

1 KEFFMERI 3

2 BETANRAWETA 8

3 EEMIRINETIEm 1

4 WSS 13

iERR 14
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S3ENT;

MINSHENG SECURITIES

=

)

it

HAEA

1 KEF=MMERIE

R (2B 6 HE2 A 10 H, TH) #EMF#HIETHIHRIX 9520 {Z7T, ATHIMZT,
FRREENARE.

A, DRO01 185 2.26%, DRO07 FE57K 2.35%, ¥ FEBZEEF,
FEAEAEHIVMEEIRE, MEREER.
HUETEL 0.08%, FRIERK 0.64%, BIMIARIEENE 1.35%, =16l 50 580k 0.90%.

ENEMEXETEEEL 0.20%, BUIKIASIEEEL 1.11%,; KEIEEEL 0.99%, hEISEEL
0.51%, /)\Z35%5K 0.67%.

TS E, FRER. BARLAFL. BE. SRS TILKIERER.
ERESFHIHFEAS LT, ERFIEESE.

2 FHAERFZR £17 1.84BP, 5 FFHEAEIRFIZ _EFH 0.40BP, 10 FHAERF)Z 17 0.60BP;
EF 2 &5 £47 1.43BP, 5 &HE 47 0.36BP, 10 &EHf E47 0.37BP,

EfEESMB LT, 2 EEEESEARBKE 100.97, EjK0.02%, 5 FEIEEPEARKE
101.09, Lk 0.02%, 10 FEREALLZE 100.47, L£iKk 0.11%.

SHEANZEAREERE, 2 FHIRIRSEGRFIZES 48.87BP, 8L AT 6.7BP; 2 il
EEEFIZESR 54.01, B EETME 3.4BP; 2 GFHE AAA HIF-ESEIEFIZER 48.44, 1BHY
LRETEE 5.7BP; 2 FFHf AAA-IRERSERFIZ/9 58.42BP, #HEL EETF 8.5BP,

EFESHRZEEEMETIEHERE, FREEXFERNMETE. EZEBHR~MR
o, [RimRM—EEsE.

FILRLREIEENEL 0.70% , BB, TR €8 KRR S BIE#D 5 TEL 0.24%.0.30%,
0.59%. 0.79%%0 3.36%.

EEFmAOE, WTI RBEAE LK 8.63%, LBIESUNEL 0.13%, LME fEkk 1.37%, 1€
HEEIERK 0.01%.

BIMER RS TEE, BERKEER.

tRE 500 X 1.11%. 998 Bk 2.41%, BEIRETEENEL 0.17%, fEE DAX 1881, i=E
CACAQ 1548, 1C=RT 100 FEEUIARRIRER TER, 1BEREER 2.17%.

BIMRHFIEXS 17,

10 SFHASERRAIZR K 21.0BP; 10 FHIEMR. AR, BEFISEEAZS 5 1T 22.78P,
19.4BP. 19.2BP %0 21.8BP,

EriEiRE, ARMRIE.

BT, BtiEREARTOBIRIE 1.09%. 0.17%F1 0.45%. B &3 H A E , INTcHHE 0.48%,

RIT X 0.13%.

ARBARFIEFR LA S L, BSLAERE—NRTEHR

IESARRE
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MINSHENG SECURITIES

3
E
B

eSS

1. FEEEIEHHIBIUEX 9520 (275, EESEIBARES

(%)

3.2 1

[}
=}

1.7 A

0.7

— i 0] [ E(A)

—¢—DR001

—&—DRO007

(fz)

7000

6000

5000

4000

3000

2000

1000

FRBER: wind, EELSHRE

2: SRAREERMLCE

SERRAE=IKERIE (2023.02.06—2023.02.10)

ERGRSRERES Fem 4MC BMzERE R

LiEE% 008l | 1EEME (Brs) ML L78  |Hé 001% |ETIK 056/ |45 500 -1.119%
wirsss o6l | sEEMm (Brs) N 040 (WTIE M ERART 048  |MEETIIN 241%
pleRse s 088 | 10Es (BPs) ) 060 [LMESBLI 131%  |[ERART 023  |EIHHEH 0.17%
BHols0s% 088 | 2#EF (BPs) Ml 143 | | B¥SIRLUA -0.15%  (BRJG -10%  |fBHERIIR1005E]  -024%
k50 108 | SEEF (BPs) 036  |BiteTkd -030%  |3E4E 0084 |ELEECACA0HEYK -1.44%
PEE300 088 | 10gEF (BPs) B 037 [mitkH 079% |HIT 0178 |48 EDAXI S -133%
FE500 -0.15% TS B oo | 024%  [BHEE 026l (104 89% 6% (BPS) .
#13F1000 0.730. TF F oow |mitkmaias 2070% |t o4l |10 B (BPS)
FEEA 0118 T % |crez s -013%  |MFE 013%  |10# 5 A (8P |
BRskE: wind, BREIESHRE
El3: 4 2H6HZE2H10HABHiZEN El4: S 2B 6 HE2 B 10 H A IRRISERIM
. 1.0% . 0.76%
0.8% | 0.73%
0.6%
0.4%
0.2% A
0.0% A - | e
0 0.15% 011%
-04% 4
-0.6% 1 200 -161%
-0.8% B B x £ 4 K KX p o oF oF
e | e I I & & & & & =& 8 & &

; Ao OB OE OE B ohom o#h om0
am ] 101% ¥ & g ¥ & ¥ # kK &

IESOREH  PES0OKE  HFSOOIEE  BIFI00 HEgA .

BRIkE: wind, BAIESHRER BRIRR: wind, RAIESHRE

ARBARFIEFR LA S L, BSLAERE—NRTEHR

IESARRE
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eSS

3
=
B

5: (818, BARZHE. BE SSERSTIKIEER

3% q2.3%

2% 21% 219
2% 1 15% 145
1% - L% 0o g,
03% 02% 4o,
0% = —
1% 0.1% 02% 02% 305 40,
-1% 1 03% 04% 4600 0 6% -0.6% -0.7% 0.7% 0.8%
2% 1
3% 1 27%
4% 4
= I E Zn i 1T g
B £ 3y 7 = fl B = t E B % @ z 5 $
N B2 ) £ B I B £ = -1 I 2 B
A % % ]
ES #
i &
P
BRERIR: wind, BREIESHRE, iE: PEIRTIWHSE, HKEMEEYEXE 2023 F28 6 H—2023F 28 10H
6: FEHEIREFFIEXIELT 7: HRRFIETS
e () e 5] 10515 (%)
%) 105 ARG L) S A e AL Efiliafet (8P (%) (0% 41
35 1 - 20 3.20 1 it
— 12
‘0 134 s 3.00 110
| 2.80 100
)5 10
L 2.60 %0
20 03
_ Lo 2,40 80
L5 1 0 | s 220 70
10 1 10 2.00 60
05 s 1.80 50
0.0 i ; i ; i . i ; ; 20 1.60 40
™M M oM Y s 7Y Y 07 SoY 202108 202111 202202 2022-05 2022-08 2022-11 2023-02

BEERIR: wind, RAEIESMZR, £ SKEIEDYAXE 2023 2/ 6
H—2023528 101

BRRIR: wind, RAIESHRE; iF: #E2023F2510H

ARBARFIEFR LA S L, BSLAERE—NRTEHR
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@ S3ENT;

MINSHENG SECURITIES ?Z\_'X)nufﬁ,ﬁﬁﬁ?ﬁ
E 8: (SRTEELE

(BP) —— MHKE (BP) —— HFKFE
300 1 400 1
2004 T 300 1
w | S i

0 ; ; ; ; 0 : — : :
-100 A 100 4
-200 A -200 A
-300 A . 2300 A
400 1T 00 T
-500 - -500 A

1Y | 2Y | 3Y | 4Y 5Y 1y | 2Y | 3Y | 4Y | 5Y
A FR(AAA)-E R PRI BR(AAA)-E iR

00y T HEIRY 400" TTEEDKE
200 1 2 ommmme——— 200 kbt
100 - s .

O T = T T T 0 T T T T
-100 - 200 |
200 - i
300 - 400 e
400 4 .
500 A -600 ~

% | 2Y | 3y | 4y | 5Y 1Y | 2Y | 3y | 4y | SY
B BRAAA)-E 7 WERBI(AAA)-EfR

BRERER: wind, BEIESHRE, iF: #E 2023528 10 B, EfEEXRHARNERKER

: SHESHIRFEREIRZ N, [FBNE—5InE 10: ErigHFHE, ARMES
10% 1
8.63%
8% A HREARS
6% o R AR
i, 52 B
4% 1 e Ed
i
2% A .
%5 A1
0.01% _
0% H T
. -0.15% -0.13% 2
2% - -1.37% B -1.09%
ﬁ [y J: Q
= % El 2 : T . . | : .
: ] % -1.5% -1.0% -0.5% 0.0% 0.5% 1.0%
BRERE: wind, BEIESHARES, i SREKEEUERXE 2023 F2 8 6 BRERE: wind, BEIESHARE; i+ SKEXMEEEXE 2023 F2 B 6
B—2023F2810H H—2023&2810H

ARBARFIEFR LA S L, BSLAERE—NRTEHR IESARRE 6



S3ENT;

MINSHENG SECURITIES

TNLERRTA S

11: BIHISHEEEIIX EERES AR

12: FBREFHS 10 FHIERITEZRBIER

1% 1 0.59%

1% A

0%

1% 1 017%

1% |

-2% 1 -1.11%

29 | -144% 133%

iﬁf ] 241% 17

305 4 :
5 - i # i % g 2
= = £ 5 F E 2 =
ro; £ 31§ § 8§ &
: 2 F oz § #
8 i " 5

(BE)

-1.2

BE #E #E =A7 BnF $E

8 xRF

BERIR: wind, RAEIFNZRR, £ SKEIERYAEXE 2023 2/ 6
H—2023528 101

BERRR: wind, RAISMZ, £ SKEEREXE 2023 F2 85 6
H—2023528 101

ARBARFIEFR LA S L, BSLAERE—NRTEHR
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3

X

=]

it

HAEA

2 ZEREIRINIEITA
&8 A BEHESRZ AN 8664 27, MEMBTRELLL 8.0%, TRAEMEE

1RIE wind #iERTT, FARAFAEESH (RE+RESGE) 730725k, BRTLEE11.9
2B EFt. AEIERBRERITTFEN 29.3 (27T, EEEFRNES.

R IHEEIER3E EE R,
KEFRTEERIWEFY 5.46 51Z7t, fAELLER 5.06 HZAMEET.
SRATIAINCHIZBRNERAMN B RAER LRSS, SEFERESNTE.

B FERTHESRER L, 1 FHESRITEUFEATERN 2.64%, B EELET
B 3.0BP; 1 FHA TR FRAITFERR 2.83%, 8L LB 17 4.1BP; 1 FEARETRL
FERITAIEN 2.83%, #EELEREE4T 5.5BP,

SIREENFIZR £1T, 1 FEIERSEIREEMFIERS 2.02%, tE ERE E1T 3BP;1 FHBREERE
FENERZRS 2.22%, b EE E1T 3BP,

KRR, KR G7 INCEENZERBFREH, [RiBiRHZEMETT.
BEETRHMEIEIER.
FRA/OIS FIZEARFF, EnabotahEREERER.

MR EER, FeR RS HHEAN 4RI T :

https://www.yunbaogao.cn/report/index/report?reportld=1_52205




