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1% 2 = R = = 1% | 1%

A1K(BP) 0.00 0.00 -0.07 0.03 0.07| -0.10 0.16 0.06) -0.04 010, -0.73 -0.07
A5 (BP) 0.00 001 -0.04 0.16 0.26 0.22 0.40 0.13 0.21 0.35] -1.58 0.00
A10K(BP) 0.00 -039 -0.18 0.03 0200 -105 -0.77 0.06 0.12 031 -1.45 0.11
09-13 0.00 -028 -0.73] -0.26 -1.02( -0.29 0.17 0.55| -0.82 0.35) -2.06 -0.74
09-10 000 -029 -0.66 -0.29 -1.09( -0.20 0.02 0.49( -0.78 0.24 -134 -0.67
09-09 0.00 -029 -0.60f -0.25 -1.13( -0.15 -0.05 241 -0.76 0.27) -034 -0.71
09-08 0.00 -029 -0.54 -0.25 -1.18( -0.32 -0.13 0.48] -0.94 0.16) -037 -0.76
09-07 0.00 -029 -0.68 -0.39 -1.24 -0.75 -0.10 0.44) -1.03 0.03] -046 -0.71
09-06 0.00 -030 -0.69] -0.41 -1.29( -0.51 -0.23 042 -104 -0.01) -049 -0.74
09-03 0.00 -030 -0.64 -049 -1.30[ -0.67 -0.22 0.24 -1.04 0.02( -118 -0.75
09-02 0.00 -030 -0.63] -0.48 -1.29( -0.87 -0.15 0.22| -0.82 0.08) -1.08 -0.80
09-01 0.00 -031 -0.55 -0.47 -1.25( -032 -0.29 0.21] -0.68 0.05) -143 -0.80
08-31 0.00 0.11 -0.55| -0.23 -1.17 0.27 072 -0.03] -0.85 0.06 -036 -0.81
08-30 0.00 011 -0.55 -0.29 -1.23 0.76 0.94 0.48] -0.95 0.03] -0.61 -0.86
08-27 0.00 011 -037] -033 -1.37 0.62 0.66 0.25| -1.00 0.02] -0.63 -0.83
08-26 0.00 0.11 -0.50; -0.28 -1.33 0.47 0.25 0.07( -1.11 0.10 129 -0.80
08-25 0.00 011 -0.51] -0.23° -1.43 0.16 0.28 -0.03] -1.06 012 -022 -0.79
08-24 0.00 -031 -043] -024 -1.39( -0.25 0.23 0.35| -0.97 0.00[ -1.12 -0.82
08-23 000 -031 -0.28 -0.13 -1.45 0.37 0.60 045 -105 -010 -125 -0.71
08-20 0.00 -031 -0.27| -0.18 -1.48( -0.05 -0.01 0.49] -1.02 -0.09 0.03 -0.74
08-19 000 -031 -0.39( -0.18 -1.46( -024 -0.03 0.45( -1.20 -0.19( -0.50 -0.64
08-18 0.00 -031 -033 -014 -147[ -038 -0.23 039 -135 -0.22) -0.67 -0.61
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A 2: AR I HAH K 3: E s R (%, A dh) R E (%)
— EETEART — 1K — 5K 20K emm—2021-09-13
6.51 7 0.16 r 3.0
6.50 0.14
F 238
6.49 A 0.12
6.48 0.10 F 26
6.47 1 0.08
F 24
6.46 1 0.06
6.45 0.04 F 22
6.44 0.02
F 20
6.43 1 0.00
6.42 T T T T T T T T -0.02 - 18
07/14 07/21 07/28 08/04 08/11 08/18 08/25 09/01 09/08 6/™A 1 26 54 74 104
A AR Wind 4 240 WA IR I RIR: Wind 4 m I WA R
A 4: TR E FHE %, &H)REH (%) A 5 W ESTE (L)
[ _SCN PN 20K emm—2021-09-13 W T RAT o e— 7157 AT B
0.10 1 r 3.3 2500 -
0.09 4 I
0.08 1 L 5, 2000 4
0.07 4
F 2.7
0.06 4 1500 4
0.05 4 b 25
0.04 4 F 23
1000 A
0.03 1 L 5.
0.02 1
0.01 4 19 500
0.00 1 17
-0.01 - L 15 0
6B 14 24 54 74 104 2020/01 2020/05 2020/09 2021/01 2021/05 2021/09
HYE R Wind 4RI RIT HAE R Wind £ 2R RIR
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A 6: DR #| &% 3 (%)

m1X m5K 20K

DROO1 DR0O07 DR0O14 DROIM

HAER B Wind £ AR KA RE

AS: BATR A R IR TFH (%)
m1 K m5K 20K

0.030 1

0.025 A

0.020 A
0.015 A
0.010 A
0.005 A
0.000 - T T T

FROO7:14F FROO7:5%F 3M SHIBOR:1£E  3M SHIBOR:5£E

HAE AR Wind 48 23 50 AT 7 1T

"7 Rl 2| B B T3 (%)

m1lX m5K 20K
1.5 1

%il! ,l! —m _N

-0.5 1

-1.5 1

-2.5 A

-35 -

HARIT6M EAFRITLY A FIRITOM BRI HIRITLY

FAE B Wind 4 &8 R

A 9: ZETHEH (%)

03 - m1x w5k 20K

0.2 1

0.1 A J

0.0 1 r Il

0.1 !

02

03 7

Lty 37 | ZARMGIL | EERS | EREERR | SRHENEIL | i,“i?)%x%

3K# Ea
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B10:  HIEEfE IR E (%, H5) BREH (%)
__ SN EPN 20K e 2021-09-13
0.16 A r 2.8
0.14 A
01 L 2.6
010 1 b 24
0.08 A
0.06 A F 22
0.04 1
007 A b 2.0
000 1 Fo1s
-0.02 A
-0.04 - - 16
GC001 GCO02 GCOO3 GCOO04 GCOO7 GCO14 GCO28 GCO91 GC182
BRI Wind £ EM RATRE
B 12: R-DR K & (%, 4&%)RTH%)
K R 20K = 2021-09-13
0.6 1 r 0.00
0.4 A I -0.01
0.2 1 I I -0.02
0.0 1 -0.03
0.2 I -0.04
0.4 1 F -0.05
06 1 I -0.06
0.8 1 - -0.07
1.0 - - .0.08

R-DR0O01 R-DRO07 R-DRO14 R-DRO1M

HIEARR: Wind 428050 HF 71T

A1l FEEEEE RS E (%, H4) ZEH (%)
NN PN 20K e 2021-09-13
1.0 1 r 26
F 2.4
0.8 -
\/\/_/¥ F 2.2
0.6 1
F 2.0
0.4 A F 1.8
F 16
0.2 1
I 1 I F 14
0.0 1
F 1.2
0.2 - - 1.0

R-001 R-002 R-003 R-004 R-007 R-014 R-028 R-091 R-182

HIEARR: Wind 42231 5 HF I

B{13: ERERAMRTEE/ FTEEERTH (%)
015 - 1K B5K 20K

0.1 1
0.05 A1

L 0w B W
-0.05 1
-0.1 A
-0.15 1

% | R |§ﬁﬁ%§1 1% | R |§i@%ﬂ
THRE T

BKIERB . Wind 2R R
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A 14: b A5 F (Yo, A5 B H) (V)

0.05 1

0.04 A

0.03 A

0.02 A

0.01 1

0.00 -

1K — 5K 20K — 2021-09-13
r 39

F 3.7
r 3.5
F 3.3
r 3.1

r 2.9

L 27
T J , J = | .
26 5% 74 104

61 A 16

KAz kB Wind 4 &I %A

K 16:

0.20 4

0.15 1

0.10 1

0.05 1

0.00 7

-0.05 -

TR R kAT R A £ BP, A 4h) B F) (%)

| ___BBN PN 20K — 2021-04-23
r 350

F 300

200
r 150
r 100

50

EHa8 LT R WHES  REMWE

MR EER, FeR RS HHEAN 4RI T :

https://www.yunbaogao.cn/report/index/report?reportld=1 26556

{15 RERE LA A A £ZBP, &) &L (%)

1K — 5K 20K —(021-04-23
0.15 A

0.10 A1

0.05 1

0.00 ‘-.\/
-0.05 A

-0.10 -

SRR P RAAA = fRAA+ = fRAA

HKAERF: Wind 4RI TR

B{17:  EEHEFRMETS (%)

mlK 5K 20K
0.16 A7

0.14 4
0.12 1
0.10 1
0.08 1
0.06 1
0.04 1
0.02 A1

r 300

F 250

F 200

150

100

r 50

-0

0.00 T T .

-0.02

-0.04 -
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