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RE=: HtmlStERIREN, BRAENISEHR

RIBRA TP ELF AR, FA1F 2023 F£1 BUUEFEBNEZEFENX
HETH; BEELFNYRTRSE X AWGERRIE R, AXNERT, F
ERH B ENEE S R .

MRS ESHEEEIER, RINLIMTIHSRIFR T L. 2023 F£5
B, BRErEnlE EE. MEARBELLEISL 1: 1, 2022 £,
BB EMEN S TANRREREA TS AN TIRERMSE, A&
BARBUG A B IR E A T T — MR = .

bz T, AREZERFRE 500 FEiAse 100 B RR S, sk Ei&. &
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£k AR
SREBRBSAFLR

B &Pk FEIERBSE~HR

2 H 2 15 2 5] H = [ H H
FEES BEIEH HSI. HI 6.1% 8. 0% 6.1% 20,992 19, 781 19, 441 19, 781
B4 RHEIEH HSTECH. HI 7.3% 4. 5% 7.3% 4, 431 4,129 4,161 4,129
ARE 1% LiFE% 000001. SH 2.2% -1. 7% 2.2% 3,158 3,089 3,213 3,089
SRIERRTE 399001. SZ 3. 2% -0. 3% 3. 2% 11, 368 11,016 11, 399 11,016
Bl R TE 399006. SZ 3.2% 1 2% 3.2% 2,422 2,347 2,393 2,347
#8150 000688. SH 3. 2% -1.2% 3. 2% 991 960 1,003 960
EZEHH FRE500 SPX. GI 1. 4% -1.2% 1. 4% 3,895 3,840 3,941 3,840
HETIE IS IXIC. Gl 1. 0% -4.0% 1. 0% 10, 569 10, 466 11,015 10, 466
BEmETTA3E®  DJI.GI 1.5% 1% 1.5% 33,631 33,147 33,596 33,147
Hith %A1 B EDAX GDAXI. GI 4.9% 1.9% 4.9% 14, 610 13,924 14, 343 13,924
E[EE/100 FTSE. GI 3. 3% 4% 3. 3% 7,699 7,452 7,521 7,452
$£EICAC40 FCHI. GI 6.0% 6% 6.0% 6, 861 6, 474 6, 688 6, 474
H%2225 N225. Gl -0. 5% -8.9% -0.5% 25,974 26,095 27,886 26,095
SBEESIEHN KS11. Gl 2. 4% -4.3% 2. 4% 2,290 2,236 2,393 2,236
B ELshig E[1 & SENSEX30 SENSEX. GI -1.5% -4.2% -1.5% 59,906 60,841 62,513 60, 841
B 7 IBOVESPASE S  IBOVESPA. GI -1.9% -2.3% -1.9% 107,641 109,735 110,189 109, 735
T HIRTS RTS. GI -2.9% -14. 1% -2.9% 943 971 1,097 971
FIES 2E RN R UST2Y. GBM -17bp -10bp -17bp 4.24% 4.41% 4.34% 4.41%
10 ERUEEZER  UST10Y. GBM -33bp 4bp -33bp 3. 55% 3.88% 3.51% 3.88%
10Y-2YE(RFIE -16bp 14bp -16bp -69bp -53bp -83bp -53bp
LE ETIEY USDX. FX 0. 4% -1. 6% 0. 4% 103. 91 103. 49 105. 56 103. 49
ES b 137 USDHKD. FX 0. 0% 0. 5% 0.0% 7.8086  7.8097  7.7730  7.8097
ETEREART  USDCNH. FX -1.3% -2.2% -1.3%  6.8288  6.9210  6.9812  6.9210

FERIKIR: Wind, EIEIESHEFMTAEIE
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FRAERTHERERBE

E2: ExABEREARMICE B3: deEEERANIERL
7.6 A — ERrRBEART —— LEEREFRAMAI0 FHil —— HENML Hib
74 1 80.0 - 100%
] 60.0
7.2 - 80%
7.0 A 40.0
6.8 20.0 - 60%
6.6 A 0.0
6.4 -20.0 r 40%
6.2 A -40.0 o
6.0 A -60.0
5.8 T T T T T T T T T T T T -80.0 - 0%
- o~ ™ < Yol 0 ~ o« o o -~ o~ - = o~ ™ < 0 0 ~ oo} o o -~ o~ -
o o o o o o o o o ~— - -~ o o o o o o o o o o -~ -~ -~ o
§ 88 88 88888883 ST I I I T T I
FHRISRIE: Wind, 51 27 HATIE BERISRIE: Wind, B 237 HATE
BRIRIE: Wind, EMSIERAFMRETEEE BRRIR: Wind, EMSIEHREFHTETEERE
E4: “INEBIFEE" WEERER Bl5: ERAELSTEER
— R — SNBSS 1B EH 1000. 0% 1 Ak EERRH/ ST EARE (RE)
20. 0% 1 5.0 0 | --==- 40%
10. 0% -
0.0% 1 10.0%
-10. 0% -
" 5. 0% 100. 0%
-20. 0%
-30. 0% 0. 0%
=40. 0% - 2012-06  2015-04 2019-06 Py
-50. 0% - 5. 0% 2008-10 KRR SEBHIE RE8 202003
T & o v 9 N ©® o660 O « N = 10. 0% 1 &K &R HRmE HEEE
833883883518 3333333338333
g 8§ 8 8 8§ 8 8§ 8§ 8 9§98 989 9 7 N G G A A W AN S G A (D A A
o O —~ N MO ¥ OV O N 0 060 ©O —
© O © O = + +— v v = « « «— «— N N N
BRERIR: Wind, EfEIEHEFMRAERE BHRIRIR: Bloomberg, ESIEHAFARAEEIE
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;g ﬁ
B RBIE

A RESRRRY

Elo: BRBEMRRI DAL GRBA—RITIXI)

[oH

A 5 EH ‘ .4 E P E 3; EH )24

k] Bt 7. 6% 5.1% 7.6% &R RIT 3.1% 5. 7% 3.1%
B 2.7% -4. 5% 2.7% EsRERE 4.8% 1.3% 4.8%
Mk 4.2% -2.1% 4.2% B HF 2.7% -1. 6% 2. 7%
BasRE 3. 7% -0. 3% 3. 7% THEH 6.0% 7.8% 6.0%
&R 1.3% -1. 5% 1.3% iz 4. 6% 12.9% 4. 6%
MR 6.8% 3. 4% 6. 8% BiE 3.1% 1.3% 3.1%
AHBAK 0.7% 1. 0% 0.7% il AE 5.3% 1. 4% 5.3%
Hufie T 0.5% 0. 8% 0.5% ERIPE 6. 1% 12.9% 6. 1%
g% 6.5% -1. 6% 6. 5% KAHE 11. 5% 9. 0% 11. 5%
LI 2.5% 1. 4% 2.5% £ 4R AR 5.9% 4.7% 5.9%
EFEL 3.3% -1.8% 3.3% EE 5.0% 10. 5% 5. 0%
BI#IE 7.3% 13. 0% 7.3% HHREE 5. 8% 3.2% 5. 8%

LHAEl ARZEN 5. 6% 9. 5% 5. 6% HSRSE 4. 6% 14.3% 4. 6%
ZiRici 1. 0% 4.0% 1. 0% B 1.8% 2.8% 1.8%
IR 2.5% 2. 6% 2.5% RRHGE 1. 0% -2.8% 1. 0%
=E 2.2% 8. 4% 2. 2%

FRPRIR: Wind, EfRIESEFRAERE

E7: BRESRRIM PR GRBET—RTIRI5)

____________________ __ _FEPESWEERuKHE

B — 4k 1 ; B T 4 B — 54T :
1 RAHE 11. 5% SRS 14. 3% KA 11.5%
2 it 7.6% BRIHE 13.0% B 7. 6%
3 RIHIE 7.3% EBPIE 12.9% ZTHE 7.3%
4 ZEHR 6.8% i 12.9% B 6.8%
5 BE%E 6.5% EHEY 10. 5% HBg& 6.5%
6 ERIIE 6.1% N:EA] 9.5% ERE 6.1%
7 [EEEH 6.1% KA 9. 0% IEEX 6.1%
8 I EH 6.0% =8 8. 4% HEH 6. 0%
9 Z540RRIM 5.9% [B4EIEE 8. 0% R BRI 5.9%
10 FREE 5.8% HE 7.8% BREE 5.8%
1 2FRE 5. 6% RIT 5.7% g k=-Al[l 5.6%
12 5% 5.3% B 5.1% BE 5.3%
13 BB 5.0% R BRI 4. 7% EmEY 5.0%
14 ERERR 4.8% RiBIE 4.0% JERERR 4.8%
15 151§ 4.6% EHMR 3.4% iz 4.6%
16 #H2RE 4. 6% HREE 3. 2% HRS 4. 6%
17 Mk 4.2%  RERE 2.8% K 4.2%
18 BEERE 3. 7% MR 2. 6% AEER 3.7%
19 ERFEL 3.3% L& 1. 4% ERETL 3.3%
20 &{E 3.1% AE 1. 4% A 3.1%
21 $R1T 3.1% JEfRERR 1.3% RIT 3.1%
22 BF 2.7% ‘s 1.3% BF 2. 7%
23 B KM 2.7% AimAK 1.0% ey 2.7%
24 IR 2.5% Hub T 0.8% MR 2.5%
25 Mg 2.5% EEER -0.3% IS & 2.5%
26 Z& 2. 2% w5 -1.5% =E 2.2%
27 RAIRE 1.8% B RE -1. 6% BmIRR 1.8%
28 fm 1.3% BT -1. 6% R 1.3%
29 ZiBisH 1.0% EREL -1. 8% ZIBIE 1.0%
30 Rk 1.0% ek -2.1% RIRPGE 1. 0%
31 ABAKL 0. 7% RkHcE -2. 8% AimAKL 0. 7%
32 Efik T 0.5% B -4. 5% EfeT 0.5%

FERIKRIR: Wind, EIEIESHEFMAEE
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SRR E

E8: BRRIE SRR IPAE (3% G1CS 1TallxI53)

[ i : GIC E j
PR Sh M:M I 5. 0% 1. 4% 5.0% &R RIT 3.1% 5.7% 3.1%
BIERS HBERS I 3.1% 3. 6% 3.1% ZLERt 4. 6% 0. 6% 4. 6%
Bt BEHEE I 7. 6% 5.1% 7. 6% 1REE 11 6.3% 8. 6% 6.3%
T B 3. 4% 1.1% 3.4%  EEHE HBERS 4.7% 15. 3% 4.7%
T 1.2% 3. 6% 1.2% FE 6. 4% 10. 2% 6. 4%
Al FnE Al AR % 3.2% 1. 6% 3.2% BESKRETHH 5.1% -2. 4% 5.1%
2NAEN ARZEA 4.3% 9.8% 4.3% T AEER SR 5.9% 4. 0% 5. 9%
TEEAR USRS 5. 6% 13. 3% 5. 6% A | 6.5% 15. 4% 6.5%
BAREHSESE 1. 4% -1. 6% 1.4%  BEIR BEVE I 1.1% -0. 4% 1.1%
HERGEBHRE 4.2% -1.7% 4.2% HEEZE A5 KN5RE 1. 7% 2. 6% 1. 7%
EfTiRiE H%. SRS 5.8% 16.2% 5.8% RESM AR 2. 3% 1. 7% 2.3%
EfFREeE5RE 1.5% 4.3% 1.5% AERS5FEARETE| 12.5% 20. 0% 12.5%
FERSRIR: Wind, ESIESHEFARFEIR

E9: BB SRR PR (32 616S ZHITUXI5H)

1 ?nu'ﬁi%ﬁﬁnu?’i 12.5% ﬁ‘nu'ﬁigﬁinui’i 20. 0% ?‘uu'ﬁi%ﬁﬁuu?’é 12.5%
2 il 7.6% Fh, EMRESE 16. 2% =l 7. 6%
3 @ikl 6.5% K 1 15. 4% -2l 6.5%
4 BE 6. 4% SEHEERS 15. 3% FEW 6. 4%
5 1R I 6.3% RHE5RS 13.3% AREE 11 6.3%
6 1B 6.1% RKESMAH& 1. 7% =X 6.1%
7 THAEERSRE 5.9% FE 10. 2% it AiESERSRE 5.9%
8 #lZ5, YR EE 5.8% N ES A 9.8% HZh, £URSAE 5.8%
9 MESRE 5. 6% FREE 1 8. 6% BH5RS 5. 6%
10 RESRETIHBH 5.1% BEFEH 8. 0% BESRERMH 5.1%
1 ¥R 5.0% R1T 5.7% R 5.0%
12 JHBERS 4.7% B 5.1% HEBERS 4.7%
13 ZL&Rt 4. 6% ETrRBEEE5RS 4.3% ZERt 4. 6%
14 2RAZEL 4.3% i AiEE R SR 4.0% N:E-S) 4.3%
15 $ S5 Sk 7= 4.2% bt ] 3. 6% EEURSESHRE 4.2%
16 BARER 3. 4% BISARS 1 3. 6% B 3. 4%
17 Al FnE AR 5% 3.2% AR, NS HEE 2. 6% A&l AR S 3.2%
18 FIEARS Il 3.1% Al i RS 1. 6% HERS 1 3.1%
19 $RIT 3.1% 7RI 1. 4% RIT 3.1%
20 RESMAB& 2.3% BRI 1.1% KESMAR& 2.3%
21 B, RN S5RE 1. 7% ZTER 0. 6% BH. KHNSHEE 1.7%
22 B RBRESRS 1.5% BER I -0. 4% EfFRERES5RS 1.5%
23 BAREHSEE 1. 4% FAREBHSEE -1. 6% BAREHSEE 1. 4%
24 Ty 1. 2% EERSHEEMARE 1. 7% B 1. 2%
25 REIR 11 1.1% BESEEZTHG -2.4% BEIR 11 1.1%
BRERIR: Wind, EfSIESHEFMRFAERE
B HIEIE X Z ISHI B Z AR BT T B2 7
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BRSNS ARER

E 0. BB AR STERRE AR (FY2 35D

s L1l

Hx H J/J )S 17 | 4 Bk . Ht = = /] AL i) 22 8
1 REEY-8B EHEY 230. 0% 1 EEREY EHEY —69. 6%
2 E5igHE HRRE 25. 4% 2 LR EEHIARRG KBRS -54.9%
3HEAEL HERE 16. 2% 3 FhEHzs Ez54Y -38.9%
4 EFAEE B5EtRE 15.9% 4 mTnEE-B EEY —33. 3%
5 PHIR= THEAM 13. 9% 5 TIREKER AR R -33. 2%
6 FKIME R 12. 7% 6 EEHEE-B Ez54H —26. 7%
7 EETR HRRE 12. 2% 7 DESRERARS R -22.2%
8 EEREEH Bt 11. 2% 8 FikithR Ez54Y —14. 4%
9 mAW 0 10. 4% 9 IBITIELR BRIHIE -10. 5%
10 JHEEPFR ZiBITH 10. 0% 10 SR B3R -9. 4%
1 SRR F HSRE 8. 8% 11 HhERE BHisE -9. 3%
12 FERMERME HEN 8. 7% 12 EBAEST-B EH%EY -8.8%
13 BEAF] ZiBITH 8. 4% 13 LWKES BEBERE -8. 6%
14 PREFESE EHEY 7. 4% 14 FmEERR%L R HLRE -8.3%
15 KEHALIE ZiBITH 7.0% 15 fMBIETT EAEY -6.5%
16 FeEzal EHLEY 5.5% 16 £EHEE B —6. 4%
17 hEEH YNZE ] 5.2% 17 fEET HIMg % -6.4%
18 AL BIHE 5. 0% 18 JkFIEI] HERS -5.9%
19 FEKXFE EsRERL 4.9% 19 hEB = AR NEE -5. 7%
20 LRRHHIZY EHEY 4.8% 20 FEMER HEH -5. 7%

LEAARARH 86 TRARBH 88

BIRRIR: FactSet, EFIESREZFMFTER

B BRERTW A SRR A (FY2 8F705E, BA—RTI)

oL

r ==Wa ) r F
5k Bt = t -1.3% &7 $RIT

0. 0. 0. 0%
B 0. 0% 0. 0% ESR &R 0. 0. 0%
Wk -0. 5% 3.4% HEE BE 0. -2.2%
BELSRE 0. 0% 0. 0% E3o7anid 0. -0. 3%
FEx 0. 0% 0. 0% KA RS 0. -0.1%
FESink v S -0. 3% -3. 7% R BRI 0. -0. 5%
AmAalt 0. 0% 0. 0% E#HEY 0. 0. 0%
EfeT 0. 0% -4.5% HREE 0. -1.2%
B higE 0. 0% -1. 4% HERSE 0. 0. 0%
W% 0. 0% -0. 1% AR 0. 0. 0%
ERFEL 0. 0% 11.3% RINHECE
BRIHE 0. 0% -0.3% AAZE N 0. 0% -0. 3%
B BT 0. 0% -0. 2% RIBIEH 0. 0% 0. 0%
HEN 0. 0% 0. 0% E7 XL 0. 0% 2. 0%
i3 0. 0% 0. 0% =4 0. 0% 0. 0%

TR EER, ok SR 4B T

https://www.yunbaogao.cn/report/index/report?reportld=1 51040




