. FREZAESRY | N RETFTRITEFER A HBRSE, LERBRBEE. FERET A
pFRiESH

ZHOMNGTAI SECURITIES

£R 7= s o 4=l
RIT iSRRG/ TLRERE 20244095 1H
A (i) & &5 R AR
T & Rt EPS PE
57*)? 'T:' i&‘ % I?]—’m: (7_5) PEG .H‘_g&
BALEBH T S0740517030004 2023 | 2024E  2025E | 2026E | 2023 | 2024E  2025E  2026E
o 4= -
Email: daizf@zts.com.cn SLHARAT 751 157 | 169 | 187 | 200 | 478 | 444 | 402 | 376 EN
BRFAIT 516 096  1.01 106 | 111 | 538 510 | 485 | 4.64 ESN
A SRRE PREAT 661 1.26 | 1.32 1.38 144 | 528 | 5.04 4.82 4.62 W
$hibiEF %5 S0740519050002 BREARAT 3425 575 | 575 | 581 | 587 | 580 580 574 568 s
RALARAT 464 076 | 075 | 074 | 075 | 611 | 619 | 627 | 6.19 ¥

Email: dengmj@zts.com.cn &iE: RATRM T L 2024/08/30 AL AN

S BERE

HIES%F: S0740523110002 .
BREE

Email: mazh@zts.com.cn

S Al B —. 1024 BHRERA: BUOEKARE, FIHENEME, LHEAHL. 1. B TLE
Emalh yangdi@stscomen P-2. 2% (1Q24 Frb-1.9%), %% 1 ?}iﬁ&l‘«i‘Fﬁ: AP EAEHE, &£
' s Fl LI H@A PR . KAT. IRAT . SR AR B 2 A R Hb-3%. -3, 1%, 4. 8%F= 3. 4%,
KATHE MG AN, RAATIERICE , MR BAG@E A P T . KAT 2R AR %
b 5 WA T N AT AN B AN NABF B TTREA P T . 2, 118 473k ) tb+0. 4%
(1024 FIpb-0. 6%. ), AliEGk 4 E . HEXTAIEBATRAIRA A, KAT. By
f“"f‘:‘?i‘f‘ ] 42 7. REATRR BTN AIF Fe-1%. 1%. 5.4%. 6.2% (1Q24 2HIF b-2%. 0%, 7. 1%
§i§§§14 e Fo 1 2%). ABRA, KATPRATHEHE, LAMH 08 RGRBEHEROA
' B AN A 10%+. 5EPCEEE (%) mEeZEMN. Tk, F&. FR.
A7 Ak 35 A& Hexd bk mE. HHTW, TR,

B = 1H24 MRFS AT ARSI &R XA HMANG T 2R T, FALBNTE,

= ST RhRAR, T esdii.
B 1 A EMAF IR Flb-3.4%. AFRTRE 0.4pcts; &£, MAELFEE, £

B R 3giR 7. 3% (VS 1Q24 FlEk 9. 5%), A &K T Bl 3Gk gk 454 4 .8 £ F
P& 21bp (VS 1Q24 B Fb—22bp), # & £ Rl bEtg N i@ F 1bp; Lxttai A,
B AT A A EBRATE @R K, 228 FTHARL %55 T Lk, AREFILER
&, BATREAR, TZ2RNBEYKEERER S, BATELT TR 9%,
21024 ATRT M 3.1 A4,

B2, AEERRYM: Hrk-4bp; KTKE, AEXE. KSR AM-11bp; fifiss
ARA-TOp, (1) F=3%: M. SMHFER. 27 Q2 B PEFIREWE, 6 AFH
B R FAAT 3 F) 3. 68%, 23 A T 3lbp; &Mk, T & IRL Q1 ) @R
F 0.6 N5, 2P stas, RE LR THE 0148 0.7 /N5, ZHERHA 0.8 /N5,
MR AEARE. (1) R ARAETRAREBL 3 RAEARTA. —
AL RIFEE, (akFA450A R % KGR A SRR, 25
ANk Y, T RAERATRE (N A ET4R4T 2024 B b3 F) 2Rk Q1 F 4 20bp ).

B 3, fTRIE AR L 3%, FETER%S AN, KRR GH. FETK
AR B—-12% (VS 1Q24 BJpb—-10.3%), MtaA k., HpbdE&: F+22.8% (VS 1Q24
Bl Pb+22. 7% ), FRKATHN, SAIRIGIEINATRALS, (2B 4EFR 30%+89 535k,

B 4 FEREHS/H: WERTE, AEESE; SAREHE, ZERRIGH
FF. (1) B4Rk A, 47k 1H24 BRFAARRAERES 0. 71%, Ktb+9bp, F]H+lbp,
BB, RR R RIER LA LARAL: 1H24 AT AR R R R A 1. 25%,
ML EF AT, RKEEX L E B b A Sop B 1. 72%, R HeesA L, (24540
T 1bp, WHALEE, 2024 EFSF L FARATHEAIRAR 2023 22H 100p £ 1. 4%, RE

HHUREEXZEHEERERIS



[PIEiE3S

ZHOMGTAI SECURITIES

LR AR

FH AR EREL., WERE, KEREAZRINSH, RTRFFEE, KE
A B AV 0], (2) BAREA, AP REFLEMAL, RFM T4 120p £ 1. 42%;
Hb, W= RREAGROAESE, RFMTHE 22bp £ 3.55%; Hl b RREEFm
T 18bp £ 1. 36%; ZERERFREEIHFTILK, BB REFLZEMIZI Obp
£ 0.55%, ZAFRRERFL S EF 120p £ 2.25%, HRRERRFLE S LS Top
£ 1.45%, ZERRREREM LS 16bp £ 1.26%, (3) BBk E, KRATBAMEMEEK
B, ARE, REEHATFRE, REEEF. RTLRA, T2HB/FARTMNY
T ARk, M, ERRINES @, KATERA .

5. 94 BRBATERSCE M, SR E, RITRTINF oo s £k
W, a3 e 30% A4, AT, P15, KA. 2. Fv ooy £5H,
LB KATEAR, MAToaF EHRER, FHa04%, RATE, PRPY
B £ %M, 4L 33, 07%.

=V RE: R THEBEY AR, RE—FH&K. 1. FHEBN: EEMART),
BARTZ 5t RN FATAY, GRARMAR—F TRANTE, ARHT8E2ER
X, 2 FEFMO: THFEALAFSFREKTRILAE, 3. ZIELHON:
it T FF AR BT RATINA E16) X 4%, (238 RATRKE, w4 —FFHAH,

BFED: BATRBEAF ARG HNE, ANRLSREFEASBIAHGRTEN;
HF @A B BRITRATH A R, ARTERDAME, #ELEAMNFERS (&
HPHEN——FEABEH, EHIMAN). AARRFITHERDHTHEKR, £HF
AR TR BT, ENBLEFIRRT. FREST. BERT. BRRAIT.
PREIT. AT/ TRFERT. —RB2FBELH. RETH, SREEMN, &
BRABLIT: RIT. PAT. W65, TIT. 217, %5, XA RFL2F L ALK
&, ZBRTPOBSE A THRRT. BRRT. S LRIT.

REeR7: 25 FRATMA,; 2aklidRMM; AT &L, TR,

HHLHRELZEHEEFRIRN-2-



[PIEiE3S

ZHONGTAI SECURITIES AAeRERE

AZE X

—. FHEE VG BKF-2.2%; FF)ERKEE T, FH40.4% ..o -6-
1.1 BRAFSL: 1H24 BRFEI1-2.2%. 381 ZEAFRTAT, EERMAILRREIEER .- 6 -
1.2 ZAEE L 1H24 F+0.4%, &4 E, KRETARATRE ho.......... -7 -
= RO RE: A ER-3.4%; FEERHF1.3% oo, -8-
2.1 FEFESAEMN: B IFIRATIREE T Z A oo, -9-
2.2 FAE G Fl+1.3%, FEFEwAE, TiiE g dsig. ... -20 -
=, RERE: BREME; FERAR. QAL EN SM&LL; RELD ... -25-
3.1 BARTRRYE: RRFERFAEME, TLRRRREDAR . -25-
3.2 Moy RE ATANFEGARA KB DTEIEFT e -29-
3.3 AR 2024 EFSFEAIEAR 2023 HFTIEF oo -39-
3.4 BB AT 2024 IKEB E R0, TIAE, R RATIN Atk 3g g T .- 44 -
W, BAEFHEAF: BN SEAABRFRREEREDL -46 -
4.1 MNGE SIEAE: HAE, HE4bdE & E5THk; AR, K& ZIED RS- 46 -
42 REBNEKEZ: T THEREEFARKR, RE—FTF & . -50 -
R - R =y TR RRRRRRRRRR -51-
5.1 el B RARAT P HI 2T B oo -51-
5.2 MRAKAIBRE L EFE: MBI A EHE, B X BAFRKE ....-52-
5.3 FARMIL: R F =3k A%, 12 1024 B8 — B3R T4 Sbp.- 54 -
IR T % x> GRS -57 -

WHLHREXZBHEEE -3 -



[PIEiE3S

ZHONGTAI SECURITIES TR ERSE
A& B X
BFE 1: LT RIFEN PPOP FIHEIITE ... -6-
B % 2: EFRITIBEIFEFIBERIEEIDIE ..o -7-
B# 3: LFRITEBREFEGERAFIHEIERIFAE .o, -10 -
B# 4: EHRIFERAEF)EAANFTIEIB K BFAED. ..o, -10 -
BE &5 LTRITEBRHRMBMEFERIEIFRIRE ..., -11 -
B & 6: LTRITEFFFIENANITTIEIFK ..o, -13 -
B# 7: LETRITEFFRPEBEMEFE oo, -14 -
L ERCTINR 2 o H . o A -15 -
R IIIN  Eog ok - R -16 -
B& 10: LT RITEZRILFZFEFRL (B) oo, -17 -
BIE 11: EFHRITIFE R EIER oo, -18 -
BE 12: ETFRIFEREEEH oo -19 -
B 13: BERBLTEREIER] oo -20 -
BZ& 14: EFHRITHIEEBA G EEFUENFR ..o, -21-
B #E 15: ETFRIFETELIEATTIEIEE ..., -22-
BlE 16: ETFHRIFFEERIEFT B ..o, -24 -
B& 17: PHEGEHIHLE R 10 F (B) oo -24 -
BE 18: LFRFTEBRFUTRFLBEFEIE ..o, -25-
BE 19: EFERIFRRBFEIFT oo, -26 -
B& 20: EFERIATHEZEEREGETENTI oo, -28 -
BlE 21: EFERITLG TR E oot -29 -
B #E 23: EFERITAILNBIF TR E oo, -31-
BE 22: EFERIFATLBE I TFEH TR B E oo, -32-
B & 24: FFRITALIFFBIRIFHTRE oo, -33-
BE 25: FFERIFREFHTRE oo, -34-
B # 26: FFRITAABIETHTRBFE oo, -35-
Bl#E 27: EFRIFAEFRHTRE oo, -37-
B % 28: TR ”‘%Az}f’ﬁﬁ%‘t;ﬁiﬁ .......................................................... -38-
B #E 29: FFRITAALBERHTRBF oo, -39 -
BE 30: FFRATHE ’%—1*37%/)1‘: ......................................................................... -40 -
B& 31: EFRTEH 90 RIXE EBEFENGT T, -42-
B # 32: EFERITAITRBIKE G oo, -43 -
B % 33: LFRITHBEBERFBEII oo, -44 -

HHLHRELZEHEEFRIRN-4-



[PIEiE3S

ZHONGTAI SECURITIES TR ERSE
BE 34: LEFRITABEREGIESTEEIG ..o - 46 -
B#% 36: EFRITRGIEKFBRRHEGAE (BEH) oo, -48 -
BE 36: LFTRITEMMIEKR BBRFILEIFRE (HI58) oo -48 -
B# 37: LT RITRGHKFEBRRIIFAE (B oo -49 -
B % 38: 1H24 L F4RITHLLG FBEI T ..o, -51-
B 4l EFERIFISIZEIET oo, -53 -
B#% 42: _LFRITES—BERFEBLEERE & TG ELE . - 55 -
BlE 43: ETFERITHRIE oo, -55 -
B # 44: F T RITRGIAR K E ] HoIEEe 5 ROE JFT oo, -57 -

WHLHREXZBHEEEPH-5-



[PIEiE3S

ZHONGTAI SECURITIES AAeRERE

—. FHE VG BTKF-2.2%; SFEEREE. Fk+0.4%

1.1 B 1H24 ERE-2.2%. 21 ZEAF T, 22K
BIHER

B 1H24 BAREBICRE -2, 2%( 1024 Rl Eb—1. 9% ), & £ feF 4 H A 2L E A,
MR, FHEERIBRR, AREHR—. PRk R E
BA: B EMR ARG e & 3R AR, AR
BRIRFG I . AR R AR TIEA Y. FEFHRE @AM,

B OBRBRAE, KAT. BT WREATRREATH A E -3% -3, 1%, 4. 8Y%
Fo 3. 4%, 1024 5 A F =2, 5%. 3. 4%. 5. T%A= 4. 1%, KATHEVEE M, &
AT E , MR MR@IA P T, XATEER b akdKy . M
ik, WMARRANRE TR TR BFAAMEFETRER | FEAT
%,

B AMBRERAE, TROTRERFSEOMN EERMMRRT AT, THIE
B 10%+. RN GE KA RFE. TR FE; THERE S LK
16 &, RATABATI, ERYLMREAT, BREREERNFTEY £
Sk B9 11 Ky KATP RATEIAEE.

A% 1: E74RTEIN, PPOP R L%

HHLMEEXZEHERF Y- 6-



[PIEiE3S

ZHOMGTAI SECURITIES TR ERE
B PPOP
2022 1023 1H23 3023 2023 1024 1H24 KmEs 2022 1023 1H23 3023 2023 1024  1H24 HKWE#H

IHRAE  21%  -27%  -3.1% A 2% A%  -3.8%  -6.2% 3% 5.5%  5.2%  -65% -5.7% 5.3%  -8.2% -2.8%
EIRAE 105 11%  -0.5%  -1.1%  -1.7% 3.0 -3.4% SLB% 0.6% 1% -2.4% 2% 3.7%  -41%  -0.%
REKAE 005 21%  0.8%  -0.6% -0.1% -1.9%  0.2% 2% 1% 1% 34%  -1.9% 3.2% 01% 3.
BEAR  1.2% .64 5.9% A%  3.7%  -3.8%  -2.5% 1.8%  87%  57T% A0 3.8 4% 27% 2%
AR 0% A% 41% 0%  -0.6%  -0.4%  -4.6% A% 33 A2%  -0.4%  -1T%  0.2%  -63% -6
WRERAE 5% 35% 2.0 1% 2.3%  1.4%  -0.1% A% B.7% 7% -8.8%  T.1%  -6.1% -6.1% 0.0
BERE 3T%  -1.8%  -0.5%  -1.9%  -1.8% 4%  3.4% 3.8%  3.9%  2.4%  -2.8% 21% -6.1% -45%  1.dk
PAZRAT 3.3% -4.9% -2.0% 2. 6% -2. 6% 4. 7% 2. 7% 1. 6% -8.8% -5. 0% -5.2% -5.3% 5. 6% 1. 4% -4, k%
BERAE  1.4%  -40%  T.7% -7.8% 8.5% -5.8% -3.5% 3.8% 5.3  -10.4% -10.0h -11.05 <-6.7% -3.6% 318
RA /A 1% -3.9%  2.4% 1.3 666  ~6.2% 284 -6A% 4% 2%  -9.4% -7.5% 1.9
SLRAE  0.9% | =685 -41% 5.5% 5.3%  44%  1.9% -4.6% -1.3% -6.5% I.7% -6.0% 7.3% 3.8 3%
RAEA  -0.8%  -1.6% -2.5% -4.3% -4.0% | =9.7% =884 1% -1.0%  -3.8%  -6.7% -A4%  -11.1% -10.5% 0.&
RERS  21%  3T%  -2.8% 3.8 2.2% -6.9%  0.5% S38%  -3.5%  -3.1%  -4.5%  -4.6% -10.1% 0.6% 10 {0
FERAE 6™ -2.4%  3.7%  L.7%  -8.4% [=14.0% 1Z13.08 74%  -2.0%  -3.5%  7.8%  -9.1% ~15.05 ~14.3% 0.7
WA | 121%  2.4% 4 6% 40 41% | 16.3% 584 9.2%  -48% -0.8% 0.4%  0.3% | 18.1% 4.6% A3y
LRRAE 0.0% | -6.9%  -1.5% 3.2% 07%  T.9%  64% g% | S13.3% -6.2%  -9.2% 3.1%  9.7%  5.4%  -4%%
HRESF 9.0 5.5%  3.3%  1.4%  1.2%  2.7%  7.8% 7.9%  31%  -0.9%  0.5%  0.2% 4%  10.4% 58
FEA  9.T%  8.4%  9.3%  54%  64%  58%  7.1% 8.8 64% 7.7 1.2%  32%  8.8%  10.1% 1%
SIRAU 10.5%  10.3% 1068 9.1%  5.3% | 1.6  7.1% 7.3%  10.5%  9.8%  9.2%  60%  91%  51%  -4d4
REGA 43 3% 3.1%  5.2%  -3.5% -2.5%  -4.0% 5.3 366 -4T% -5.7T% -3.5% -A5% 555 104
wmasr (122 7.5% 61%  5.2%  6.3%  3.5% 5.4 B.4% 7% 4% 27%  65%  45% 545 0%
LA B.5%  7.1%  -5.6%  5.8% -48% -0.9% -0.4% 7.3%  -10.5% -10.2% -9.8% -7.5% 3.7% -1.4% 2.4
AAARAE | 13.1% 9.T%  11.2%  9.5%  T.2%  63% 4% 10,65 9.05 9.4 7.8  6.2%  61%  3.3%  -28%
KBS 9.6%  12.9%  12.1%  8.4%  8.5%  7.8%  3.3% 9.7% | 16.6%  13.8%  10.0%  9.1%  7.1%  1.0%  -6H%
FhiAE 4% | 16.8% 2.5%  1.8%  7.1% [HOI2MN 10.6% 2.9% | AT6%  46% 4% 7.2% WRAGWN 12.2% -
BWRAE 2.0%  -3.1% | -8.5% DSI0.6R0 9.6% 2.4%  L.7% 1.9%  -7.1%  -12.9%  S14.7%  -14.4% 3.6%  -12.5% —i8H1%
@i a0 WAL 53%  37%  9.Th 444 5.9% S12.66 18.5%  3.8%  3.0%  12.3% 47%  85% 378
MBS 8.7%  5.8%  55%  20% .05 1.1%  1.2% 61%  27%  29%  -1.2% -3.8% -1.7% -0.7% 1.1
B4 | 10.9% 5.0 3.5%  -3.5%  -4.9%  37%  -2.1% 109 -0.1% -1.7% | -10.2% 13.0% 6.0% -2.8%  -gh%
FeHf 8.8%  8.7%  10.9% 8.3%  80%  55%  54% B.4% 1064 11.6%  9.1%  7.8% 45 455  -0.%
ZHEG  -49%  11.9%  9.0%  9.8%  T.64  -1.3%  -3.7% 9.2% 16,05 10.8% 15.3% 10.7%  1.%%  -4.8%  -6M%
FREG | 1% LM% 3.0%  3.9% -1.9%  5.5%  2.8% S2.1%  2.2%  1.3%  7.4% -5.3% 10.7% 2.7% -8l
LR 1285 A% 11%  0.4%  2.2%  2.4%  5.5% 18.1% 51% | 12.9% 8.4%  1.2% 3.0% -2.6% -5%y
RBEA  31%  3.5%  28%  0.9%  1.3%  52%  6.8% 0.1%  1.8%  2.4%  -3.8% -0.7% 45  7.8% 3.3
ERES 15.08  13.4%  12.3%  12.5% 12,05  11.9%  12.0% 209% | 9.8% 84 1205 15.1% | 20.7% 227 21k
FRES  52%  1.5%  0.3%  0.5%  0.2%  10.4%  8.6% 40%  2.3%  2.4% -1.5% -1.6% 10.3% 15.3% 508
REBE A6 -0.7%  1.3%  -3.8%  -6.0% 7.6  7.4% 5.2% | S12.9% -6.9% -10.7% -141% 9% 13.1% 3%
FRAF 3.4%  7.3% 4% 264  3.8% | 18.9% 474 48 61% 4%  3.0%  21% | 16.4% 55%  -iokoy
FAME 004 16%  15%  0.4% 2.0 9.7%  81% 4% 0%  21%  2.7%  -1.5% 11.8% 15.1% 3. %
BERAE 6% 8% 8%  T.2%  7.9% | 15.4%  14.9% o 17T 7.9% 505  8.0% L 22.1% 2865 1
PREA  61%  T.4%  7.8%  44%  3.0%  3.9%  0.3% 5.2%  7.3%  11.8%  8.2%  3.1%  5.9%  -45% 10K
RRAAE 605  -3.3% 3.1% 3.0% -3.6% -3.1% -1.4% 2.0 -11.0  -B.4% -5.8% -65% 5.4%  64% 1.0k
THEHF 05 07%  0.0%  -1.2%  -1.2%  -1.9% 2% 3 2% 208 348 2% 3.0% 3% 0.0

BAH  -0.1% 1.8  07%  -0.4% -0.6% -2.5% -3.0% SLB% 0% 1% -2.8%  -2.3% -41% -43%  -0.%%

BB 0.4% 308 2.9%  -40% -3.9% -3.4%  -3.1% 9% -4 6% -49% 5T%  -5.3%  3.9%  -3.7%  0.2%

REH 544  38% 38 2.0  25% 5T% 48 345  1.3%  11%  -0.6%  0.8%  59%  4.4%  -1.bu

R¥H Lew  35% 3% 1.8%  1.2%  ATH 344 -0.7%  -0.4% 2%  1.5%  0.2%  9.1% 58  -3%%

TAPRIR: SR, b RIERF AT

1.2 AAVEEL: 1H24 Bl 1+0.4%, ikt iE, RETHDRE A

1H24 ?ﬁg;%_%dﬂ'ﬂ ]’g] bbiigiil%%: rg] bb"'o. 4% ( 1024 [gj bb—o. 6%o )) 7?']';]}:]-*%?
FEE, REXT VR T ARATRA 3G A0, FALT LA TRT ARRET; MRAXT

B ORBRRA, KAT. BIAT RAATFRAAT AR 1%, 1%, 5. 4%, 6. 2%
(1024 A F tb=2%. 0%. 7.1%A=1.2%),

NBRAE, KATYRATHGRAE, LRHA G, GRFHERHAS

BE: 3R 0%+, B FH R A AN . Ik
FoFE HMN I Zg, 5BBCREE (Sh) KEEAMN . F
HOFE FROBF.FE IH. IR,

& HR. R

B & 2: L RITIEHFF)IHE R A%

HHLHRELZEHEEFRIRN-T -



[PIEiE3S

ZHOMNGTAI SECURITIES AAeRERE
13 & 4 A
2022 1023 1H23 3023 2023 1024 1H24 R

IHRAT 3. 7% 0. 0% 1. 2% 0. 8% 0. 8% -2.8% -1.9% 0. 9%
HIRARAT 7.3% 0. 3% 3. 4% 3.1% 2. 4% -2. 2% -1.8% 0. 4%
R AT 7. 5% 1.8% 3.3% 5. 0% 3. 9% —1. 6% 2. 0% 3.
E AT 4. 6% 0. 5% 0. 8% 1. 6% 2. 4% -2.9% -1.2% 1. 1%
BARAT 5. 2% 5. 6% 4.5% 1.9% 0. 7% 1. 4% -1. 6%
A AR AT 11. 9% 5. 2% 5.2% 2. 4% 1.2% -1. 3% -1.5%
RBRRAT 15. 1% 7. 8% 9.1% 6. 5% 6. 2% -2. 0% -1.3%
b AZ AT 11. 6% 10. 3% 10. 9% 9. 2% 7.9% 0. 2% -1. 6%
BEARST -3.5% -18. 3% —23.3% | =30.8% " =28.3% 10.0% 16. 6%
R A/ BAT 2. 6% 3. 7% -3.5% -0. 6% 1. 6% -5. 6% -5.5%
LA 4R AT 10. 5% -8.9% -4. 9% -9.5% -15. 6% -3.1% 0. 9%
KK AR AT 3.2% 5. 3% 3.3% 3. 0% -9. 0% 0. 4% 1.7%
7 AT 6. 4% 4.1% 5.1% 5.1% 5. 3% 0. 6% 2.9%
AT 25. 3% 13. 6% 14. 9% 8.1% 2.1% 2. 3% 1.9%
T AR AT 7. 7% 9.9% 11. 0% 10. 5% 10. 5% 5.1% 3.3%
b RARAT 11. 4% 1.9% 4.9% 4. 5% 3.5% 5. 0% 2. 4%
B ARAT 16. 0% 8. 2% 5. 3% 2.1% 0. 5% 5.1% 8. 5%
TRARAT 18. 1% 15. 3% 14. 9% 12. 6% 10. 7% 6. 3% 5. 4%
ILRARAT 28. 9% 24. 8% 27. 2% 25. 2% 13. 3% 10. 0% 10. 1%
R sAT 1. 0% 1.1% -2.3% -2.9% 0. 0% -3. 6% ~7.1%
AN SRAT 26.1% 28.1% 26.3% 26.1% 23.2% 21.1% 20. 1%
LA 1.1% 3. 2% 1. 3% 1. 0% 1.2% 1.8% 1. 0%
AR ARGRAT 28. 2% 17. 5% 25.1% 20. 8% 16. 2% 12. 8% 10. 6%
K i 44T 8. 0% 8. 7% 10. 6% 9. 2% 9. 6% 5. 8% 4.0%
F B RAT 5. 5% 15. 8% 15. 8% 15. 2% 15. 1% 18. 8% 13.1%
R AT —24.9% 1.9% -19. 1% -19. 2% -23. 6% -18. 6% -22.1%
G G4 AT -13. 6% 8. 2% 8. 6% 7.1% 1. 6% 3. 8% 0. 3%
T AT 26.1% 20. 8% 21. 0% 21. 4% 17. 4% 12. 3% 12.1%
JB /AT 15. 5% 15. 0% 15. 9% 14. 6% 6. 3% 4. 3% -15. 0%
F AT 18.1% 12. 3% 15. 5% 16. 2% 18. 0% 16. 1% 17. 0%
2P AT 10. 7% 10. 4% 15. 4% 10. 0% 7. 5% 0. 9% -1. 6%
TR AAT 4. 4% 2. 7% 4.3% 0. 7% 1. 3% 4. 0% 4.1%
LA ARAT 26. 8% 12. 7% 14. 1% 15. 2% 16. 8% 12. 9% 10. 5%
T AT 26. 6% 23.2% 20. 7% 16. 1% 9.9% 9. 5% 8. 2%
W MARAT 25. 4% 20. 6% 20. 7% 21.1% 19. 6% 19. 7% 19. 6%
TRARARAT 29.5% 16. 2% 15. 2% 15. 8% 16. 0% 15. 6% 15. 7%
KRBT 29. 0% 17. 6% 13. 6% 10. 3% 6. 2% 7.1% 9. 2%
HRBEAT —24. 4% 5. 6% 8. 2% 8. 8% 10. 8% 10. 1% 7. 2%
KERAT 5. 6% 5. 5% 5.7% 5. 8% 1.2% 5. 2% 4. 6%
TR RAT 20. 2% 16. 1% 16. 8% 16. 8% 13. 0% 14. 7% 15. 5%
PRAEAT 13. 2% 12. 4% 18. 5% 15. 8% 10. 6% 1.5% 0. 6%
wRAAT 7.5% 9. 2% 9.5% 7.7% 6. 1% -10. 8% 5.3%
L AT 7. 6% 2. 4% 3. 4% 2. 6% 1.5% -0. 6% 0. 4%

B A 47 6. 0% 1.2% 2. 6% 2. 5% 2.1% -2. 0% -1. 0%

BT 9.8% 1.5% 2. 0% -0. 5% -3. 0% 0. 0% 1. 0%

AT 13. 9% 12. 0% 11. 8% 10. 7% 7.9% 7.1% 6. 4%

R#E 4 1. 1% 11. 9% 13. 9% 12. 4% 10. 0% 1.2% 6. 2%

FAR KR : NS MR, FRIERAFT AT

=, BNSEIFM: A F) &R b-3.4%; %3EE R +1.3%

BABHREL: AR L LR XBUNNYIERT, &£, $F
BRFEER A FFLUNF IR A A H: TRR TR TR,
S P EREY Zpt e SIS ER SR S A€
T =k RMAE R K, AL RAR ARG LA ) s A, 2, B AR
AFIREHNMEEN: £ F4 0450, Biehtein, FoE9
KEATHE; Hdk SRF I, (R RATI G ARG 18 A TR A
M, Fith = F AR RS .

WHLHREXZBHEEE -8 -
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ZHONGTAI SECURITIES AAeRERE
21 FHEEAEFEBN: FFBRILE o0

B 1. FIRFE: SH LR -3.4%. ZFRTH 0.4pcts; & ZMAELR L
R

B A7k 1H24 A BRI -3, 4% (1Q24 RFIre-3%), 4 &3 = Flkigik
7.3% (VS 1Q24 FIkL 9. 5% ), A &F Z Rl bk gk 434, # & ER T
M 21bp (VS 1024 Rl pk-22bp), 48 £ R st @ F 1bp;

B R RE, KAT. BT REATRREFATEAH)LBRALSFF
P=3%, —5.6%, 0%Fa—4. 3%, MIT4F GRAERER, T 228 TFH
AR 3T 3G 1% 55 T H AR

B BORATREARA, BA AT/ AT/ IREAT/ R EATHAF) 8 F b3 ik 5 R
321024 Flpbdgik T4e-1.1. +1.1. +0. 7. +0. 2 A&, BATH @A E
BRI R ERER S, BAAT 1124 A BFF 3k Flk+7. 9%, 3K
1024 SR T 3.1 A8

B A EBAFE (5%) AN TR, 2N T8 F8.

HHLMEEXZEHERFRIRH9-



[PIEiE3S

ZHONGTAI SECURITIES AAeRERE

B £ 3: LT RITREBRPFENNF]HEHE K TAE—1

P ONCIE £ LT AR R
1H23 3023 2023 1024 1H24  FIHHEEREEH 1H23 3023 2023 1024 1H24 FIHEEFHLEH
IR -8.9%  -4Th  -5.3%  -4.2%  —6.8% -2, 13.4%  13.3%  13.3%  13.2%  7.9% ® 5.3y
RASF -1.7% -3.1%  —4.1%  -2.2%  -5.2% 14.1%  10.4%  10.8%  7.7%  5.7% Bo-2.1%
RIF  -3.3%  -3.2%  -3.1%  -0.7%  0.1% 17.6%  14.7%  A7.6%  14.3%  10.3% B -3.9%
o B 4147 4.8%  3.2% 1.6  -3.9% -3.1% 1.8%  12.0%  12.6%  10.9%  9.5% I
TE4AT -3.1%  -3.0%  -3.4%  2.2%  2.2% 9.3%  9.1%  8.4% | 4.4% | 3.0% P14y
U ARAT 2.3%  3.1%  3.0%  3.1%  1.8% 12.5%  12.9%  11.7%  11.0%  8.3% 2. 7%
BT 2% 0.1%  -1.6%  -6.2%  -4.2% 10.8%  9.9%  8.8%  9.7%  7.7% 12,04
PAERAT -0.9%  -1.9%  -4.7%  -4.5%  0.8% 6.2%  3.3% 5.8 2.8  3.4% i o0.6u
WESIT | 1208 -10.9% —11.4% —6.4%  -3.9% 466  AT%  3.2%  1.7%  3.4% o7
RA/HAT  —6.4%  -5.2%  -4.T%  -4.4%  -5.4% 4.3%  5.4%  5.8% | 1.1% Lehdgl B 2.4y
AT -0.8%  1.1%  0.8%  5.1%  4.2% 9.9%  9.3%  9.6%  4.5%  4.9% i 0.3%
KRBT 3.4%  -4.3%  -5.4% | —IL.TH  —12.1% 8.2%  9.5%  7.7% . 3.6% | 0.8% B 2.9%
RIS -9.0%  —9.2% -5.2%  —9.3%  —7.1% 566  6.3%  85%  81%  53% o 2.8%
TS 2.2% -6.2%  —9.3% 7.1%  6.6%  48%  41%  4.4% i 0.4%
A7 AT 3.2%  1.4%  1.0%  0.6%  —1.4% 14.8%  16.1%  19.9%  14.5%  10.6% B -3.9%
LFAIF  -3.9%  -3.8%  -2.2%  1.9%  3.8% 13.0%  15.2%  11.0%  10.9%  8.1% 5 2.8%
B FARAT 0. 6% -2.8%  -5.6%  —9.0%  —6.0% 16.1%  15.5%  11.2%  11.5%  11.8% i 0.3%
Fisdr 16,660 10.9%  9.0%  12.2% | 14.7% 16.4%  17.6%  14.8%  13.6%  12.1% To-1.5%
TR ARAT 6.4%  7.1%  0.7%  -0.8%  1.8% 14.4%  13.6%  17.1%  15.2%  17.7% W 2.5%
FreF -2.7%  -3.7%  -1.9% [I=16.0% =15.5% 6.9%  5.3%  7.04  9.3%  6.6% % 2. 7%
o 4147 8.5%  3.8%  2.5%  -1.9%  0.5% 13.4%  14.3%  13.8%  12.9%  13.8% 0.9%
EHRIT -10.4%  -7.3%  ~7.5%  —12.0% —10.8% 6.9%  6.4%  T.2% 6.6  6.9% 0. 2%

15. 2% 17. 4% 19. 0% 19. 8% 16.9%
16. 2% 15. 8% 12.7% 11.2% 10. 0%

PRARRAT 12.5% 9. 6% 6.9% 8.1% 1.9%
Kb AT 16.8%  14.6%  11.5% 3.9% -0. 6%

B ARAT 13. 4% 12. 4% 12. 0% 7. 6% 6. 0% 5. 7% 9. 1% 15. 2% 13. 0% 15. 7%

FRIARAT =5.1% —4. 6% —4.2% -3.0% = —10.6% 5. 6% 4.3% 6.2% 4. 4% 4. 6% 0.2%
B SARAT -1. 6% -2.1% =3.6% | =10.9% —11.4%

T INARAT 7.3% 4. 0% 1.7% -0.8% -3.1% 15. 3% 15. 2% 15. 4% 17. 0% 13. 4% -3. 6%

!

|
E

{

=

|

19.5% 17.1% 6. 5% 5.8% 5.1% ‘f -0. 6%

-

BIV/4AT -1.6%  -41%  —9.6%  —12.6% —10.5%
T AT 1. 6% 8. 2% 3.5% 0. 5% -2.2%

0.8% | 4.5% 55%  7.0%  12.3%
17.0%  16.3%  19.9%  18.6%  17.9% io-0.7%

A4 7.9%  6.4%  0.8% | 12.7%  8.1% 6.7%  5.0%  41% [10.2% " 2.0% | RS
B RAAT 0.6%  -1.9%  -3.4% -3.6% —-3.0% 9.3%  10.4%  11.2%  10.2%  11.1% I o0.9%
STERAT -2.3%  -5.6%  -6.6% | —12.5%  -9.2% 10.0%  7.66  10.1% | 5.3%  7.8% = 25%
RBAIT  -1.TH  -0.7%  -0.8%  0.2%  -2.0% 9.0%  11.1%  10.9%  8.2%  10.0% Eorex
o HABRNT206% A T% | s.6%  6.1% 15.9%  15.9%  15.9%  15.0%  15.4% 1 0.4%
FARAST  -21%  -45%  -5.5% | —11.8%  —7.0% 17.4%  14.3%  12.6%  11.6%  9.1% B 25%
KEBAT 3.5%  0.6%  -1.3%  -8.4%  -11.5% 12.7%  9.5%  10.3% _ 11.5%  8.0% g -3.5%
FAFA LT 266 -6.2%  -6.9%  —6.1% 4.9%  7.3%  7.5% | 2.0%  2.1% Eo0.1%
EAGRAT 0.9%  -1.7%  -1.9%  -1.8%  -1.4% 9.1%  10.4%  10.4% | 3.0%  18.9% ,

B ERAT 1L7%  -2.0%  -4.2%  5.6%  2.4% 2501%0 21.5% 28.3% 13.7%  10.9% i o-2.8%
PREAT 2.4%  1.0%  -0.3%  -2.0%  -2.6% 13.7%  11.3%  8.7%  9.3%  6.2% B 31y
WORFA 5.9%  -4.8%  -7.5%  -9.2%  -8.0% 9.1%  8.6%  6.6%  42%  5.0% I o8
EWRS -14% -2.0%  -2.8%  -3.0%  -3.4% 121%  11.2%  11.5%  9.5%  7.3% i -2.3%
A -1.3%  -1.9%  -2.5%  -1.9%  -3.0% 13.7%  12.4%  13.1%  11.0%  7.9% %3y
BB -3.2%  -3.6% -4.6% —6.6% -5 .6% 7.6%  T.3%  T.4%  49%  4.0% i -0.8%
BT 3.3%  2.3%  0.7% -0.7%  0.0% 12.9%  13.3%  12.4%  11.8%  11.4% bo-0.4%
REH 0.0%  -0.8% -2.7%  -4.5%  —4.3% M.4%  10.6%  9.4%  7.2%  7.3% io0.1%

FA KRR NS WAR, FRIERAT AT

B REEFR IR ATk 1H24 S8 E R TE 210p (vs 1Q24 B bb-
22bp), @A FRNEILE 1bp, F 758 M FATIE R, 7 from mMA T4,
&G ERE, SHRERE AL, BT, WREITHHF
T 21/20/19/21bp (vs1Q24 -FIE Fb T4 21/24/20/21bp), MARE
A&, BAIT. REITHEEERD T, BT WRBITERE AR
ALICE 4bp A= 1bp.,

B At BRI SRR TR 24bp (VS 1024 BB T 20bp), K A4T.
JRAAT . BB AT A R BAT R I A E B L T 20/30/27/320p( vs
1024 B LT 17, 25. 22 F228bp), KK B R B G ARE,

B A RAEATEER T 3bp (VS 1024 BBb LA 3bp), AAHAAR
R TR, 4R 5 TR AL AL

B & 4: L7 RTEBRAFENN B HE I K TFAE-2

HHCRIREXZ B EEE AL 10 -
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ZHOMGTAI SECURITIES TR ERE
BEARFE L £ B 6 & 3

1H23 3023 2023 1024 1H24 2023 1024 1H24
IR AR AT 1.67% 1. 63% 1.58% 1. 44% 1.39% -0.31% -0.27% -0.27%
HARARAT 1.74% 1.73% 1. 69% 1. 56% 1.53% -0.31% -0. 18% -0.21%
Rk 4R AT 1. 62% 1.59% 1.54% 1.43% 1.42% -0. 32% -0. 24% -0. 20%
o H AR AT 1. 62% 1.61% 1.57% 1. 42% 1.41% -0. 16% -0. 24% -0.21%
3B 4RAT 1.32% 1.32% 1.29% 1.26% 1.27% -0. 18% -0. 06% -0. 05%
R AR AT 2. 04% 2. 03% 2. 00% 1.90% 1.88% -0. 18% -0. 16% -0. 16%
18 SR AT 2.20% 2.18% 2.14% 1.95% 1.95% -0. 25% -0. 32% -0. 26%
P AE 4R AT 1.84% 1.82% 1.78% 1. 68% 1.75% -0. 19% -0. 16% -0. 09%
H K ARAT 1.53% 1.53% 1.50% 1.41% 1.42% -0. 26% -0. 13% -0.11%
R A /4847 1.50% 1.50% 1.49% 1.37% 1.38% -0. 16% -0. 13% -0. 12%
3Lk 4R AT 1. 68% 1. 68% 1. 68% 1. 62% 1. 62% -0. 16% -0. 05% -0. 05%
KK A4RAT 1.81% 1.79% 1.75% 1.53% 1.53% -0. 24% -0. 30% -0. 28%
A F 4R AT 1.91% 1.90% 1.93% 1. 62% 1. 62% -0. 19% -0. 36% -0. 29%
“Fg AR AT 2.55% 2. 47% 2.38% 1.98% 1.94% -0. 42% -0. 65% -0. 62%
W ARAT 1.98% 1.95% 1.88% 1. 68% 1.67% -0. 24% -0. 29% -0.31%
b 4RAT 1.56% 1.57% 1.56% 1. 49% 1. 48% -0.21% -0. 13% -0. 08%
R ARAT 1. 60% 1.53% 1. 45% 1. 40% 1.34% -0. 27% -0. 32% -0. 26%
TR ARAT 1.95% 1.90% 1.89% 1.90% 1.88% -0. 14% -0. 10% -0. 06%
ST RARAT 2.02% 2. 00% 1.89% 1. 80% 1.79% -0. 24% -0. 30% -0. 24%
5 18 4R AT 2.33% 2.31% 2.27% 1.85% 1.90% -0. 18% -0. 49% -0. 43%
Ao SR AT 1.57% 1.53% 1.51% 1. 46% 1.41% -0.17% -0. 20% -0. 16%
kAR AT 1. 40% 1.39% 1.34% 1.17% 1.17% -0. 19% -0. 24% -0. 23%
PRARARAT 1.91% 1.88% 1.82% 1.71% 1. 65% -0. 19% -0. 18% -0. 26%
X i 4RAT 2.35% 2. 34% 2.31% 2.18% 2.11% -0. 09% -0.17% -0. 24%
B 4R AT 1.87% 1.87% 1.86% 1.77% 1.75% 0. 05% -0. 08% -0.11%
FRIN 4R AT 2.26% 2.28% 2.21% 2.07% 1.90% -0. 22% -0.21% -0. 36%
G 4R AT 1.43% 1.39% 1.36% 1.22% 1.20% -0. 26% -0. 23% -0. 23%
7N 4R AT 1.85% 1.81% 1.76% 1.58% 1.53% -0. 24% -0. 30% -0.31%
JB I/ 44T 1. 30% 1.27% 1.23% -0.21% -0. 23% -0. 22%
I+ & 4RAT 1.81% 1.78% 1.71% 1.53% 1.50% -0. 22% -0. 28% -0. 32%
Z N 4RAT 1.47% 1. 45% 1.42% 1.56% 1.54% -0. 12% 0. 13% 0.07%
FRARAT 1. 60% 1.57% 1.51% 1.33% 1.39% -0.21% -0.21% -0.21%
ST A AR AT 1.95% 1.89% 1.84% 1. 68% 1. 64% -0. 26% -0. 35% -0.31%
T By HAT 1. 62% 1. 60% 1.59% 1. 46% 1. 44% -0. 16% -0. 14% -0.18%
& ARAT 2.95% 2.90% 2.81% 2.77% 2.73% -0. 14% -0. 26% -0. 22%
T R ABAT 1.73% 1. 66% 1. 63% 1. 50% 1.47% -0. 33% -0. 39% —0. 26%
KR BHAT 2.11% 2.08% 2. 04% 1.83% 1.75% -0. 26% -0. 33% -0. 36%
HRAAT 1.87% 1.87% 1.79% 1.67% 1. 69% -0.21% -0. 20% -0. 18%
B SRAT 1. 64% 1. 65% 1. 63% 1.54% 1. 46% -0. 20% -0.13% -0.18%
AR AT 1.82% 1.77% 1.72% 1.56% 1.54% -0. 50% -0. 19% -0. 28%
FREAT 1. 69% 1. 68% 1. 65% 1.52% 1.52% -0. 22% -0.17% -0.17%
AR B AT 1.82% 1. 80% 1.76% 1. 62% 1.61% —0. 26% —-0. 22% —0.21%
4R 4T 1.73% 1. 70% 1. 66% 1.53% 1.52% -0. 25% -0. 22% -0.21%
B A 47 1.67% 1. 65% 1.61% 1.48% 1. 46% -0.27% -0.21% -0.21%
R 47 1.86% 1.85% 1.82% 1. 65% 1. 66% -0. 23% -0. 24% -0. 20%
R E AT 1. 75% 1.73% 1. 68% 1.59% 1.56% -0. 19% -0. 20% -0. 19%
BT 1.86% 1.84% 1.80% 1.67% 1. 65% -0. 24% -0.21% -0.21%

FAPRR: NS WAR, P RIERT LA

BE 5: LFRITERE R LB EER LK IR

WHSWIREXZBHEEF AR, 11-
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ZHOMGTAI SECURITIES

LR AR

AR FHER R E#) it R AR Fl i %
2023 1024 1H24 1024 1H24 2023 1024 1H24 1024 1H24
IR RAT 3. 38% 3.25% -0.22% -0.25%  1.99% 1.98% 1.98% 0. 05% 0. 02%
FIRRAT | 3.42% 3.28% 3.24% -0.14% -0.20% 1.93% 1.92% 1.90% 0. 04% 0.01%
RAAT [8.31% -0.19% -0.21%  1.93% 1. 93% 1.89% 0.05% -0.01%
B4R AT 3.54% 3.42% 3.39% -0.09% -0.13% 2.14% 2.18% 2.14% 0. 16% 0. 08%
RABARAT 3.62% 3. 46% 3.44% -0.16% —0.21%  2.43% 2.32% 2.29%  -0.08% -0.14%
Wi ARAT 3.53% 3. 38% 3.35%  -0.21% -0.21% | 1.55% 1. 49% 1.48% -0.05% -0.05%
B ARAT 3.75% 3.53% 3.50% -0.29% —0.28%  1.74% 1.72% 1. 69% 0.04%  —0.03%
13 44T 3.93% 3.78% 3.77%  -0.19% -0.22%  2.20% 2.16% 2.09% -0.02% -0.11%
T RARAT 3.76% 3. 64% 3.57% -0.17% -0.23%  2.27% 2. 25% 2.17%  -0.02% -0.10%
RA/BAT  3.88% 3.67% 3.64% -0.21% —0.26%  2.45% 2.38% 2.34% -0.03% -0.10%
Sk AR AT 4.00% 3. 86% 3.80% -0.09% -0.19% 2.31% 2.26% 2.21%  -0.01% —0.10%
X RARAT 4.09% 3. 86% 3.80% —0.30% -0.34% 2.38% 2. 38% 2.33% 0.01%  —0.05%
L ARST 4.26% 3.88% 3.85% -0.34% -0.38% 2.31% 2.28% 2.24% 0.04%  -0.07%
F2ARAT 4. 60% 4.20% 4.11% [ =0.61% =0.64% 2.29% 2.28% 2.22% 0.03%  —0.04%
B ARAT 4.36% 4.10% 4.01%  -0.37% -0.45%  2.39% 2.36% 2.29%  -0.05% -0.10%
A TARAT 3.73% 3. 66% 3.59% -0.09% -0.13% 2.21% 2.20% 2.14% 0.03%  -0.06%
R ARAT 4.27% 4.15% 4.06%  -0.36% -0.33%  2.50% 2.47% 2. 44% 0.00%  —0.04%
THEAEST  4.20% 4.11% 4.07% -0.09% -0.14% 2.17% 2.12% 2.08% 0.07%  -0.03%
TLAARAT 4.52% 4.37% 4.25% -0.31% -0.38%  2.52% 2.47% 2. 38% 0.04%  —0.08%
3T FAARAT 4.88% 4.47% 4.50%  —0.45% -0.39%  2.64% 2. 60% 2.54% -0.01% -0.05%
Ao 4R AT 3. 88% 3. 74% 3.69% -0.25% —0.27%  2.31% 2.22% 2.20% -0.08% -0.13%
LissRAT 3.61% 3.42% 3.36%  -0.22% -0.30% 2.21% 2.19% 2.14% 0.00%  —0.06%
RARGRAT  4.06% 3.93% 3.86%h -0.16% —0.26%  2.33% 2.33% 2.30% 0. 03% 0. 00%
Ky isT 4. 64% 4.43% 4.32% -0.20% -0.36%  2.25% 2.17% 2.13%  -0.04% -0.12%
B ARAT 4. 24% 4.12% 4.03% -0.11% -0.22%  2.30% 2.24% 2.18%  -0.05% —0.12%
HONARAT | 4.65% 4.41% 4.23%  -0.35% -0.50%  2.36% 2.28% 2.27%  -0.11% -0.11%
B AT 3. 95% 3. 74% 3.77%  -0.21% -0.18% 2. 66% 2.61% 2. 66% 0. 05% 0. 06%
T ARAT 4.22% 3. 94% 3.87%  -0.41% -0.43% 2.31% 2.26% 2.21%  -0.06% -0.08%
fi 11/447 | 3.55% 3.38% 3.35%  -0.20% —0.26%  2.44% 2. 44% 2.39% 0.05%  -0.04%
I EARAT 3.78% 3. 58% 3.52%  -0.30% -0.36%  2.11% 2. 08% 2.06%  —0.02% —0.04%
ZAT | 4.52% 4.22% 4.28%  —0.20% -0.37% 2.73% 2.80%  —0.29% = -0.40%
FRPAT  4.08% 3.82% 3.84%  -0.29% -0.34%  2.71% 2. 65% 2.60% -0.05% -0.11%
ILIAARAT 3. 84% 3. 56% 3.49%  -0.46% -0.47%  2.07% 1.92% 1.93% -0.14% -0.15%
R RAT 3. 77% 3.59% 3.51% -0.22% -0.31% 2.37% 2.32% 2.25%  -0.07% -0.13%
W RARAT 4.97% 4.92% 4.87% @ -0.26% -0.27%  2.36% 2. 35% 2.33% 0.03%  —0.05%
T ARARAT 3. 65% 3.47% 3.44% -0.39% —0.29% 2.14% 2.07% 2.05% -0.02% -0.06%
RERIT  4.30% 3.95% 3.88% | =0.46% -0.49%  2.44% 2.23% 2.23% | =0.22% -0.22%
HRBAT 4.02% 3. 83% 3.83%  —0.23% -0.26%  2.18% 2.12% 2.10% —-0.03% —0.07%
B eRAT 3.77% 3.54% 3.35%  -0.25% « —0.46%  2.34% 2.27% 2.19%  -0.04%  -0.19%
I F AT 3.89%% 3. 67% 3.66% —0.20% -0.31%  2.34% 2.27% 2.28%  -0.02% —0.04%
FREAT 3.62% 3.42% 3.39% -0.24% -0.28% 2.07% 1. 99% 1.96% -0.08% -0.11%
R EAT 3. 75% 3.50% 3.44%  -0.31% —0.36%  2.06% 1. 94% 1.90%  -0.12% -0.17%
LRI 3.62% 3. 47% 3.42% -0.20% —0.24%  2.08% 2.06% 2.02% 0.03% | -0.03%
H# 47 3.43% 3.30% 3.26% | -0.17% -0.20%  1.98% 1.97% 1.95% 0. 05% 0. 00%
R4 3.99% 3.78% 3.73%  —0.25% -0.30% 2.22% 2.19% 2.14% 0.00% | —0.08%
EN - Krs 4.10% 3.94% 3.87% -0.22% -0.27%  2.36% 2.31% 2.26% 0.00% | -0.07%
REA 3. 85% 3. 64% 3.59% -0.28% -0.32%  2.15% 2. 06% 2.03% -0.08% | —0.12%
TALRIR: SR, b RIERF A
B 2. bR R FFN4EELT AT 4bp, KR -11bp, Fifk
3% B A-Tbp

B ATk 1H24 ) EOBNIRIE-0. 5%, T = AUARZR L +0. 3%, & £ IR Hk-4bp.

RAT« BT« SRAAT A R AT 54 SN IR H -1, 2% +1. 2%, —0. 6%

Fat0. 4%, BOAT. RETEAFRES. ROITEZZ A TS L LT
FILN @R (+1bp), Bh A4 BN A RS E,

B AT AR KRR RIS THER, & fw A A ER

EEXBRABIK, ATk4 8 Z IRyt 5 T 4bp, KAT. BWAT. KA
AT R R AT H EE N RRIE Z-5. +1. -5 Fa—dbp, H AT LA ELKF
W B EILTFAT 11bp. KAT. AT WA TFRBATE S shl a5

BRI E H-10. -11. —14 F=—11bp. 47k R 475% K RAIRL TAT Top

HHLHRELZEHEEFRIHRN- 12 -



[PIEiE3S

ZHOMGTAI SECURITIES

(1Q24 3R F AT 4bp), FAARARTATREAN. XIT. BRWAT.

LR AR

w7

A RBAT RATIBAT EE AR T Z)-6. -11. -10 Fo-Tbp. L&KE,
AT BRBATAGEYEEE, T 2R TARELARE
. BOATELRERE S, T 2R T FHTARER ARG, R

Rt sk L4 ) Bt —F B,

Bk 6: LFRTEFHFFEGRAF K

I ARAT
EARARAT
R ARAT
W E 44T
RABARAT
R ik 4R AT
1B BAT
P AZ AT
B R ARAT
R & /54T
S AR AT
KK ARAT
B BRAT
AT
A ARAT
b ARAT
) R ARAT
TR ARAT
L RRAT
A 4R AT
AT 44T
LisRAT
ARARERAT
KR AT
F BT
F ] ARAT
2 RAT
P ARAT
BN/ #AT
Fo & AT
2N 4RAT
T RARAT
LA ARAT
A AT
W AT
AR ARAT
KR BAT
HREIT
BT
I FARAT
PREAT
rREAT
b AT
B A 47
R AT
BB
BT

B A EANIR I
1024 2024
5.2% =5. 5%
0. 6% —2. 3%
4. 6% 1. 2%
-0. 8% 1.2%
3. 9% 2.7%
2. 3% —0. 4%
-0. 7% 0. 9%
1. 9% 7.7%
1.9% 4. 3%
-3. 8% 0. 2%
-0.7% 1.1%
—6. 6% =-1.1%
=16. 9% -1. 3%
=5. 6% —4. 9%
2.1% 0. 1%
-0. 2% —0. 1%
18. 2% —5.3%
7.5% 1.3%
17. 7% 3. 3%
—-12. 8% 1.7%
4.2% —3. 4%
0. 4% 3. 4%
8. 0% —4. 0%
0. 2% =3. 5%
—-1.5% 2. 0%
5. 0% —-14. 6%
-3.2% =3. 1%
1.3% —4.2%
-3. 0% 3.1%
4. 7% —1. 4%
18. 4% —1. 0%
3. 0% 12. 8%
1. 0% =0. 7%
—2. 3% —0. 4%
14. 9% 0. 3%
1.1% —2. 2%
-2.7% —8. 8%
7. 6% 3. 6%
0. 9% —1. 0%
2. 6% —0. 5%
1. 4% 1. 6%
-0. 5% 0. 8%
1.6% -0.5%
2. 6% -1.2%
2. 5% 1.2%
5. 5% —0. 6%
2. 4% 0. 4%

2 &FFRLHER
1024 2024
6. 2% -1. 0%
3. 5% 1. 5%
5. 2% -0. 3%
4. 0% 0. 5%
1. 0% -0. 6%
3. 8% 0. 4%
4.5% 0. 3%
-0. 3% 0. 4%
-0. 7% 2. 5%
0. 4%

0.9% 0. 9%
1. 6% -1.7%
2.8% -1. 3%
2. 0% 0. 3%
0. 2% 2.1%
3.1% 1. 0%
4.7% 3. 6%
5. 8% 0. 7%
4.9% 5. 5%
5. 2% -1. 5%
4.1% 3.5%
1. 6% 2. 2%
8. 2% 1.8%
4. 2% 3. 4%
2. 4% 5. 4%
0. 5% 1.9%
1.9% 1.1%
7. 7% 1. 6%
-0. 1% 1.2%
3.5% 3. 6%
2.1% 1. 7%
2. 7% 3.3%
0.1% 2. 4%
4. 7% 1. 8%
9.1% 0.9%
4.7% 2.5%
4.5% 0. 2%
1.2% 0. 4%
5. 7% 12. 7%
4.9% 2.1%
3. 2% 0. 6%
3. 5% 1. 3%
3.7% 0. 3%
4. 5% 0.1%
1.3% 0. 2%
4.1% 2. 5%
3. 8% 1. 7%

1024

TN o SO NN BN )N ) N RO O I 0 O S O G N RN

-

_ A

. 44%
. 56%
. 43%
. 42%
. 26%
. 90%
. 95%
. 68%
.41%
.37%
. 62%
.53%
. 62%
. 98%
. 68%
. 49%
. 40%
. 90%
. 80%
. 85%
. 46%
A7%
. 71%
. 18%
. T7%
.07%
. 22%
. 58%
. 06%
.53%
. 56%
. 33%
. 68%
. 46%
TT%
. 50%
. 83%
.67%
. 54%
. 56%
.52%
. 62%
. 53%
. 48%
. 65%
. 59%
.67%

PF5NEEE
2024 Q13R L & 3h
1.33% 0. 02%
1. 49% -0. 03%
1.41% 0. 00%
1. 40% —0. 05%
1.28% 0. 02%
1. 86% -0. 02%
1.93% -0. 09%
1.81% 0.01%
1. 44% 0. 00%
1.39% -0. 08%
1. 62% -0. 05%
1.52% -0. 13%
1. 60%

1. 88% —0. 14%
1. 66% -0. 04%
1. 46% -0. 04%
1.28% 0.17%
1. 85% 0. 04%
1.79% 0. 23%
1.91% -0. 32%
1. 37% 0.01%
1.17% -0. 02%
1.57% 0. 03%
2. 04% -0.03%
1. 74% -0.07%
1. 74% 0.07%
1.17% -0.07%
1. 47% -0.07%
1.09% -0. 05%
1. 46% 0. 00%
1.52% 0. 23%
1. 45% 0. 00%
1.61% -0.01%
1.41% -0. 07%
2.67% 0. 24%
1. 44% -0. 02%
1. 66% —0. 08%
1.72% 0.11%
1. 40% —0. 04%
1.51% -0.01%
1.51% -0. 02%
1.59% -0.03%
1.50% -0.02%
1. 43% -0.01%
1. 66% —0. 08%
1. 54% 0. 03%
1. 63% 0. 00%

Q23R I E %

=0.11%
-0.07%
—0. 02%
-0.01%
0. 03%
-0. 04%
-0. 03%
0.13%
0. 03%
0. 02%
0. 00%
-0.01%
-0. 02%
-0.10%
-0. 02%
-0. 03%
=0.12%
-0. 05%
-0.01%
0. 06%
—0. 09%
0. 00%
-0.13%
-0.15%
—-0. 03%
—0. 33%
—0. 05%
-0. 1%
0. 03%
-0.07%
-0. 04%
0. 13%
-0. 06%
-0. 05%
-0.10%
-0. 06%
=0.17%
0. 05%
—0. 14%
—0. 05%
-0.01%
-0.03%
—-0. 04%
-0. 05%
0.01%
-0. 05%
=0. 04%

FoRRIR: A SR, P RAIERFT AT

R mlk BRI TMAEMY AR

HHCRIREXZ B EEE AL 13-
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ZHOMGTAI SECURITIES

AT R BARE

LA BRERBRIRLTR 11bp. KAT. BT, WREFTRRBTH
FEoRI A Ry R E H-10. -11. —14 F=—11bp.

KA BMHARR. 1 SR R AR S, ALR
FEE: ARHEPELE. FARBERIRLEA TR, 248 LR,
HREBRR KSR, TR EIR N EIRA 0.6 N5, TPt s
PRERLTIE 0.1 A%, RETH0.7AL, RBIL LA 0.8 A&, 2f
I, B BRIRIHA T, ZHE4E, SMEETT SRR BT
B. 2 ROBE, Tt —F TR, RIBIRAT SR T RS
A, 6 AFEATHAAF HFIFE A 3.68%, 423 A T 31bp, b,
— AR AR A A 4130, 43 A T B 14bp; b GF kAR )
A% 3034, 403 ATH 10bp MRS FHARF 4% A 3. 454,
3 A T 24bp.

BE 7: LT RITEFFRNLENEF

WHLHEEXZBHERE Y- 14 -



[PIEiE3S

ZHOMGTAI SECURITIES

LR AR

I 4RAT
HALARAT
R SR AT
W 44T
A8 AT
WA AR AT
B 4RAT
o AFRAT
R ARAT
R A /54T
Lok 44T
KX K ARAT
AT
P AT
A B ARAT
bR AT
& T ARAT
TR ARAT
L IRARAT
% Fa AR AT
AR AR AT
EisaAT
RARARAT
Kb AT
F B 4RAT
FR I ARAT
G 4R AT
N BRAT
JB T/ 44T
F& 44T
Z N AT
F R ARAT
LA ARAT
T 4RAT
AT
T RBAT
KRR BAT
HRAIT
e RAT
7 F AT
FREAT
R AT
£ 44T
B 47
A AT
BT
R 4T

LT AKEF

1024
. 25%
28%
19%
42%
46%
38%
53%
78%
64%
67%
86%
86%
88%
20%
10%
66%
15%
11%
. 37%
47%
74%
42%
93%
43%
. 12%
41%
74%
94%
38%
58%
22%
82%
56%
59%
92%
47%
95%
83%
54%
67%
42%
50%
47%
30%
78%
94%
. 64%

Wwww®wwwwwRRRWOWWAWDWOOARDLOWOORARDDORDRLWW000000WWWW

2024
. 12%
18%
08%
33%
41%
31%
45%
76%
52%
59%
73%
72%
79%
99%
93%
.51%
. 96%
.01%
. 17%
L 47%
. 63%
31%
74%
20%
. 96%
.07%
79%
. T7%
33%
47%
33%
86%
45%
42%
79%
41%
80%
83%
22%
63%
35%
37%
36%
20%
67%
81%
.53%

Wwww®wwww R OWWADDRRAOEDDORRDRREOWDWWW000000wW W

Q13RI L3 Q23R L T 3

0. 03%
—0. 05%
—0. 03%
—0. 10%
-0.07%
—0. 08%
-0. 16%
—0. 02%
-0.01%
—0. 16%
-0.13%
—0. 14%
o -0.50%

-0. 16%
—0. 09%
-0.07%
0. 11%
—0. 10%
0. 16%
-0. 35%
—0.07%
-0. 10%
—0. 02%
-0. 10%
—0. 09%
0. 05%
-0. 22%
—0. 15%
-0. 09%
—0. 04%
-0. 19%
—0. 08%
-0. 14%
—0. 08%
0. 24%
—0. 09%
—0. 20%
0. 05%
-0. 14%
—0. 04%
—0. 09%
—0. 10%
—0. 06%
—0. 04%
—0.13%
—0. 04%
—0. 06%

-0.12%
-0. 10%
-0. 1%
-0. 09%
—0. 05%
—0. 06%
—0. 09%
—0. 02%
-0. 1%
—0. 08%
-0.13%
-0. 14%
-0. 10%
-0.21%
-0.17%
-0. 15%
-0.19%
—0. 10%
—0. 20%
0.01%
-0.12%
-0.12%
-0.19%
-0. 23%
—0. 16%
-0. 34%
0. 05%
—-0.17%
—0. 05%
-0.11%
0.11%
0. 04%
-0. 1%
-0.18%
-0. 14%
—0. 06%
-0. 16%
0. 00%
-0. 32%
—0. 04%
—-0.07%
—0.13%
-0.11%
—0.10%
-0. 1%
-0. 14%
-0. 1%

1024

NRNRN=2No S OO NNNERNRNNNNNNONNNNNNNRNRNNNNONNNNNRNNNNN =S S0 = =

. 98%
. 92%
. 93%
. 18%
. 32%
. 49%

72%
16%
25%
38%
26%
38%
28%
28%
36%
20%
47%
12%
47%
60%
22%
19%
33%
17%
24%
28%
61%
26%
44%
08%
73%
65%
92%
32%
35%
07%
23%
12%
27%
27%
99%
94%
06%
97%
19%
29%
06%

& R AR AT &

2024 Q13RI E3h Q23R T 3
0. 00%

=

NDNN =

SSNNNNNNNENNNNNNNNNRNRNNNNNNNNRNRNNNNNN = 2N ==

. 96%
. 88%
. 83%
. 09%
. 24%

47%
65%
02%

.12%

29%
15%
25%
19%
16%
21%
07%
40%
04%
27%
45%
18%
10%
25%
09%
14%
27%
70%
14%
35%
05%
87%
56%
94%
17%

. 28%

03%
21%

.07%

15%

. 27%
. 92%
. 85%
. 98%
. 92%
. 08%
. 19%
. 00%

. 02%
. 04%
. 05%
. 08%
. 06%
. 06%
. 03%

0.01%

-0.
-0.

07%
06%

0.01%

. 04%
. 03%
.01%
. 04%
. 05%
. 11%
1%
. 09%
. 06%
. 09%
. 04%
.07%
. 04%
.01%
. 14%
. 08%
. 04%
. 06%

. 08%
. 15%
.01%
.01%
. 09%
. 18%
. 06%
. 05%
. 04%
.07%
.07%
. 04%
. 04%
. 04%
.07%
.07%

—0. 02%
—0. 04%
—0. 10%
—0. 09%
—0. 08%
—0. 03%
-0.07%
—0. 14%
-0.13%
—0. 10%
—0. 10%
0. 13%
—0. 09%
—0.12%
—0. 15%
-0.13%
—0. 06%
—0. 08%
—0. 20%
-0. 14%
—0. 03%
—0. 09%
—0.07%
—0. 09%
—0.11%
0. 00%
0. 09%
—0.11%
-0. 09%
—0. 04%
0. 14%
—0. 09%
0. 02%
—0. 15%
—0. 06%
—0. 04%
—0. 02%
—0. 05%
—-0. 1%
0.00%
-0.07%
—-0. 09%
-0.07%
—-0. 06%
=0.11%
—-0.10%
-0.07%

TR RIR: S MAR, P RAER AT AT

BE 8: LT RITLET *4H

HHCRIREXZ B EEE AL 15-



[PIEiE3S

ZHONGTAI SECURITIES TR B R4
B ® HFEEF Bl & 7 = B R EAT
1024 1H24 L # 1024 1H24 R L3 1024 1H24  FwxH 1024 1H24  ZFw%#

IHHT  58.3% 59. 9% 1. 6% 26. 0% 27.9% 1.9% 7. 4% 4.5% 8.3% 7.7% 0. 6%
AT | 63.1% 63. 2% 0. 1% 25. 0% 24. 7% -0. 3% 4.5% 4.3% 0. 3% 7.4% 7.8% 0. 4%
RS AT 56. 5% 57.9% 1. 4% 29. 6% 30. 6% 1.0% 7.3% 445 DR 6.5% 7.1% 0. 5%
PEAT | 63.2% 63.5% 0.3% 22.1% 22.3% 0. 2% 6.2% 6.7% 0. 5% 8. 4% 7.4% -1.0%
ZiBHAT  58.8% 59. 6% 0. 8% 29. 1% 29. 0% 0. 1% 6. 7% 6.1% 0. 6% 5. 4% 5. 2% -0.1%
BRARALAT  52.2% 52.9% 0. 6% 33. 8% 34. 6% 0.7% 6.2% 4.9% 1. 4% 7. 7% 7. 7% 0. 0%
RBRART  59.7% 58. 9% 0. 8% 28. 0% 29. 1% 1.0% 5.3% 7.0% 1. 6% 7.0% 5.1% -1.9%
PATHAT | 62.Th 62. 6% -0.1% 28. 1% 28. 1% 0. 0% 5. 0% 5.1% 0.1% 4.2% 4.3% 0. 0%
BEBAT  59.2% 59. 2% 0. 0% 29. 0% 28. 8% -0.2% 8. 2% 7. 4% 0. 8% 3.5% 4. 6% 1. 0%
RA/RIT  60.7% 61. 0% 0. 3% 30. 6% 31. 4% 0.8% 4.8% 3. 6% -1.1% 3.9% 3.9% 0. 0%
SAFT 54.6% 55. 3% 0. 7% 31. 3% 30. 9% 0. 4% 10. 6% 10. 4% -0.2% 3.5% 3.3% 0. 1%
X KBAT  57.2% 58. 0% 0.8% 33. 4% 32.9% 0. 5% 4.8% 4. 4% 0. 4% 4.7% 4.7% 0. 0%
T ARAT 55. 8% 55. 4% -0. 4% 37.7% 37. 4% -0. 3% 2. 6% 3.1% 0. 5% 4.0% 4.2% 0.2%
FRET  62.1% 60. 7% 1. 4% 25. 8% 26.9% 1.1% 6. 4% 7.0% 0. 6% 5. 7% 5. 4% -0.3%
WEAIT  58.2% 58. 4% 0. 2% 31. 3% 32. 7% 1.3% 5. 7% 4.6% -1.2% 4.8% 4. 4% -0.3%
LTAAT 55 4% 56. 1% 0.7% 34. 3% 33. 0% -1.3% 6.3% 6. 7% 0. 3% 3.9% 4.2% 0. 3%
BEAAT | 49.2% 48.8% 0. 4% 42.3% 42.8% 0. 6% 3.7% 4.0% 0.3% 4.9% 4. 4% -0.5%

T | AT.8% 49.1% 1.3% 44. 6% 46.3% 1.7% 3. 0% 3.8% 0. 8% 4.5% 0. 8%
LHAAT  53.1% 54. 3% 1.2% 37. 7% 36. 7% -1.0% 5.1% 4.5% 0. 6% 4.1% 4.5% 0. 4%
AR | 47.8% 49. 8% 2.0% 41.9% 4.1% 0. 8% 6. 0% 4.5% -1.5% 4. 4% 4.6% 0.2%
WM 4sr | 45.5% 45.5% 0. 0% 47.2% 47.7% 0. 4% 2.1% 1.9% -0.3% 5.1% 5. 0% 0. 1%
EiBAAT | 45 6% 44. 8% -0. 7% 4.3% 42. 6% 1.3% 8. 7% 8. 3% 0. 4% 4. 4% 4.3% -0. 2%
RBARAT  58.0% 58. 4% 0. 4% 27. 0% 25.9% -1.2% 9. 7% 9. 7% -0. 1% 5. 2% 6.0% 0.8%
kivasr [ 49.1% 48.5% 0. 6% 4.3% 4.0% 0. 4% 5. 0% 5. 5% 0. 5% 4.6% 5. 0% 0. 4%
F&HAT 52.8% 51.2% -1.5% 37.5% 36.1% 1. 4% 4.3% 5. 4% 1.1% 5. 4% 7.3% 1.9%
FMARIT  61.5% 61. 6% 0. 2% 32. 2% 31. 4% 0. 8% 2. 4% 2.8% 0.3% 3.9% 4.2% 0.3%
Bagir | 49.5% 48. 6% 0. 9% 40. 1% 4.0% 0.9% 4.7% 5.3% 0. 6% 5. 7% 5. 2% 0. 5%
HMBAT  52.1% 51. 8% -0. 3% 36. 0% 37.2% 1.2% 8. 2% 7. 2% -1.0% 3.8% 3.8% 0.1%
BI/44F  53.9% 54. 0% 0. 1% 30. 6% 30. 7% 0.1% 9.1% 8. 5% 0. 6% 6. 4% 6.8% 0. 4%
FE44T | 50.7% 50. 3% 0. 4% 4. 6% 42.1% 0. 5% 2.7% 1.8% 0. 8% 5. 0% 5.8% 0.7%
LIRS 55.1% 53.8% -1.2% 28. 6% 29. 4% 0. 8% 11.8% 12. 0% 0. 1% 4.5% 4.8% 0.3%
FRARAT 52.1% 51.9% -0.1% 33.9% 32.1% [ENEN  9.8% 11. 5% 1. 7% 4.2% 4. 4% 0.2%
IR | 65.1% 64. 5% 0. 5% 29. 7% 30. 2% 0. 5% 0.7% 0.8% 0. 1% 4.5% 4. 4% -0.1%
RAHHAT  61.0% 60. 9% 0. 0% 30. 0% 28.9% -1.1% 4.7% 5. 9% 1.2% 4.3% 4.3% 0. 0%
F ARSI | 64.5% 65. 0% 0. 5% 28.1% 26. 8% -1.3% 1. 7% 2.3% 0. 6% 5.7% 6. 0% 0. 3%
FRAAT  61.1% 60. 5% 0. 6% 31. 8% 31. 4% 0. 4% 2.0% 2.8% 0. 8% 5.1% 5.3% 0.2%
REBF 62.1% 62.9% 0. 8% 30. 2% 30. 7% 0. 5% 3. 7% 1.9% 1. 7% 4.1% 4.5% 0. 4%
FREF  54.9% 54. 9% 0. 0% 35. 9% 36.1% 0. 2% 4.7% 4. 4% 0. 3% 4.5% 4.6% 0.1%
Fepr [7004% 63.1% 20. 8% 25. 4% 4.6% 4.7% 7. 4% 2.7% 4. 4% 4.2% -0. 2%
MEHIT  59.5% 57.9% -1. 6% 33.2% 33.1% 0. 1% 2. 6% 3.8% 1.2% 4.7% 5. 2% 0. 5%
PR 51.5% 52.1% 0. 6% 35. 8% 36. 7% 0.9% 8. 2% 6. 6% 1. 5% 4.5% 4. 6% 0.1%
R BEAT 46.5% 46. 6% 0.1% 40. 6% 40. 8% 0.2% 9.2% 9.3% 0. 0% 3. 6% 3.3% -0. 3%
EWRST  58.4% 59. 0% 0. 6% 28. 8% 29. 3% 0. 6% 6.3% 5. 4% 1. 0% 6. 5% 6. 4% 0. 2%
B # 47 59. 3% 60. 2% 0.9% 26. 8% 27.5% 0.7% 6. 4% 5. 0% -1.5% 7.5% 7. 4% -0. 1%
B 59. 0% 58. 9% 0. 1% 30. 1% 30. 3% 0. 2% 6.3% 6.3% 0. 0% 4. 6% 4. 4% 0. 2%
BH A 50. 8% 51. 1% 0.3% 39. 4% 39. 3% 0. 0% 5. 4% 5. 4% 0. 0% 4.5% 4.2% 0. 3%
KA 54. 4% 54. 2% -0.2% 34. 9% 35. 3% 0. 4% 6. 4% 6.2% -0. 2% 4.3% 4.3% 0. 0%
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ZHONGTAI SECURITIES TR B R4
BB AATE B EX |
1024 1H24 KL AL 1024 1H24 Kk FRHEHD 1024 1H24 Tuks RHED
IRA4RIT 63.7% 62.9% -0.7% § 0.6% 32. 4% 31.7% -0. 7% -1.8% 3.9% 5. 3% 1.4% B 1.2
HRRAT 60. 4% 60. 7% Josw F 1.0% 36. 4% 34.9% -1.6% -2.1% 3.1% 4.4% 1.3% & 119
R AAT 60. 7% 59. 9% {-0.7% & 1.0% 36. 8% 36.2% -0. 6% -1.3% 2. 6% 3.9% 1.4% B 0.39
SBARAT 66. 2% 65. 9% {-0.3% | o0.1% 30. 5% 30. 9% 0. 4% -0.1% 3.3% 3.2% -0. 1%} o.o%
WA 4RAT 40. 9% 40. 8% 1-0.1% & 1.5% 54.5% 54.1% -0. 3% -0. 9% 4.7% 5.1% 0.4% 1 -0. 6%
fB R 4RAT 41.0% 41.1% Jo1s 1 o.5% 51. 4% 52.5% 1. 1% 0.1% 7.7% 6. 4% -1. 2% -0. 6%
FAERAT 52.0% 52.2% lo1w & 1.2% 41. 4% 41. 6% 0. 3%f 0. 5% 6. 6% 6.2% -0. 4%} -1.8%
R ARAT 58. 4% 58. 5% 1o1% B35y 35. 7% 34. 7% -1.08 -2.9% 5.9% 6.8% 0.8% ¥ -0. 4
S A 4R AT 61.0% 60. 5% {-0.4% I 3.3% 35.1% 34.3% -0. 8% -3.2% 3.9% 5. 2% 1.2% 8 -0. 1%
F S RAT 39. 4% 41.3% W2.0x W5y 53. 9% 53. 4% -0. 6% -6. 7% 6.7% 5.3% -1, 4% -0.7
THRARAT 54.9% 55.1% o2z E 1.6% 38. 2% 37.1% -1.1% -0. 6% 6.9% 7.8% 0.9% & -1.0%
SLARARAT 62. 4% 63. 6% Bi.2% 5 9% 33. 0% 30. 9% -2.1% -5, 4% 4.6% 5. 5% 0.9% ¥ -0. 6%
& Fa4RAT 83.8% [EaEm Y |03 K 1.0% 14.8% 14.3% 0. 44 -0. 8% 1. 4% 2.1% 0.7% 1§ 0.2
FRMARAT 7. 7% 72.0% o2z B 1.3% 23.2% 23.2% 0.0% -0. 3% 5. 0% 4.8% -0. 2%} -0. 9%
&SRS 61.2% 67.1% W5y WAL 3% 29. 2% 29.5% 0. 3%g -3.3% 9. 6% 3.4% -6. 2%} -8.0!
J/ AT 55. 3% 56.1% Fo.ow W4 4% 35. 7% 34.8% -1.0% -3.0% 9.0% 9.1% 0.1%§ -1. 4%
F &7 69. 8% 70. 6% Foss W27 26. 9% 26.5% -0. 4% -2.3% 3.3% 2.9% -0. 4% -0. 4
ERARIT 67.0% 70.1% | I A 23. 4% 22.9% -0. 5% -2.1% 9. 7% 7. 0% -2. 7%, -5.4b
L ARAT 67.8% 66. 4% | -1.4% 1 0.5% 18.2% 17. 6% -0. 5% -2.9% 14.1%  [ge0n | 1.9 2. 28
R RAT 68. 7% 68. 5% {-0.2% 1 0.4% 17.0% 16.5% -0. 5% -2.9% 14.3% 15. 0% 0.7% & 2. 5%
% BARAT 36.3% 37.1% Boow § 0.9% 57.4% | 500 | -0.5% 2. 4% 6.3% 5.9% 0. 4%} 1. 59
HRARAT 63. 4% 65. 4% W.0v  WE3.9% 22.5% 22.3% -0. 2% -2.0% 14.1% 12.3% -1. 8% -1.9%
KR BIT 50. 3% 51.8% Wiaw W4 1% 37.3% 34.8% -2.5% -8 A% 12.4% 13. 4% 1.1% @ 4. 3
FeRIT 67. 6% 66. 7% {-0.8% | -0.3% 22.9% 22.8% -0.1% -1.7% 9.5% 10. 4% 0.9% & 2.0
HERAT 49.3% 50. 4% Fiow W28 42.8% 43. 4% 0. 6% -3.8% 7.9% 6.2% -1. 6% 1. 0%
PRAT 58.3% 58.1% {-0.2% | -0.2% 28. 4% 28. 1% -0.3% -2.5% 13.3% 13.9% 0.5% § 2. 740
AR BT 49.3% 49.9% Foew B 1.4% 42.3% 41. 4% -0.9% -2. 4% 8. 4% 8. 7% 0.3% § 1.0%
LA ARAT 58. 2% 58. 1% f-0.1% F 1.5% 37. 6% 36. 9% -0.7% -1.8% 4.2% 5. 0% 0.8% § 0.34
B A 47 60. 2% 59. 8% {-0.4% 1 o0.8% 36. 5% 35, 7% -0. 8% -1.5% 3. 4% 4,5% 1.1% § 0. 79]
B 50. 6% 51. 0% foa W29 43.2% 42.9% -0. 2% -2.1% 6.2% 6. 0% -0. 2% -0. 8%
WA 62. 9% 64. 0% Fi1w W4 0% 31, 3% 30. 2% -1.2% -2. 6% 5.7% 5. 8% 0.1%§ -1.4%
KRBT 54.2% 54. 6% Joa I 1.0% 35. 1% 34. 5% -0. 6% -2.8% 10. 7% 10. 9% 0.2%14 1.8

TAPRIR: A SR, P RIERAT AT

BLIX 1024 PTG

¥ om LM B RAT 1R M AR A

R sk AN AR AR AR TRBRAER L3 fARATAT; ZAH
£

A7 b i 45 5% KA AR L T AT 7bp, AT BAAT. WEATRRTITA
E AT B RSB E Fh-6. —11. —10 #=—Tbp.

RAFSERATER T EE2REGHENTH. AR EZFH AFARATERLE
X#. 1. RMNEE—— (1) ZHRMAARRRTAT, Te@d—F 5%
AN, BATEF) AR AG LG T, VAR AR A G, RATME a9 ET4R
A7 2Q24 A2 R LA LA F Nk 1024 FHAT 20bp. (2) HEAF kst
FRHBREBANETA, E=FE :&**%’*zﬁ;fcﬂb, STARAT AR PR AR
ARG RERBNER, BATRIIE B M, 2. BHERE, FHRETHLE
Pesk SRR AT, 1124 ZHGH L IR F MRS 1.4 A EE 59, 5%, A
AEIRI 1.4 /52 34,50, b e d5-P42.
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ZHONGTAI SECURITIES TLFEERE
2023128 2024518 20245F28 2024£F38 20245F48 2024558 2024%68

TR 261 2.55 253 251 2.45 232 231 [Sko
e e 2.50 2.48 2.45 2.41 221 2.14 2.10 1
RIRES 2.48 2.47 2.45 2.36 2.28 2.22 217 19
thERTT 2.45 2.45 243 2.43 2.39 2.36 231 11
SERT 2.49 2.47 2.43 2.37 2.33 2.30 2.26 b

HRGEERAT 2.34 2.35 2.40 241 227 2.60 2.60 09
BRI 253 247 243 2.30 2.28 227 227 -ofo3
thiStR1T 247 2.46 241 2.35 231 2.28 2.24 11
BRI 251 2.49 2.45 2.39 2.31 2.28 221 7
REERT 253 251 2.47 2.38 2.32 2.24 211 7
SORTT 252 251 2.45 2.38 2.30 2.24 221 17
FKET 247 2.47 2.46 2.39 2.34 2.28 2.26 13
EERT 2.49 2.48 2.46 2.43 2.32 2.25 221 2
FEART 2.54 253 2.50 2.41 2.33 232 2.30 11
HFSERAT 2.56 2.54 2.50 2.47 243 233 2.19 [ﬁzs
T 255 254 253 247 241 2.37 229  [Wh7
AT 2.59 2.56 2.48 243 232 2.20 217 ie
FIRRT 252 253 252 250 2.39 227 2.02 8
THERT 2.63 2.58 251 2.42 227 2.19 222 0
e 2.64 2.62 2.59 2.56 252 2.46 230 [Hks
iET 252 2.48 2.44 2.39 231 2.23 2.16 3
ListE 2.58 2.47 2.39 2.29 2.20 2.15 2.13 17
FERRTT 2.54 2.55 252 250 242 237 223 Efi
KiRTT 2.55 253 2.50 2.47 232 2.25 222 [Hks
BEET 2.56 2.55 2.50 2.47 2.41 241 2.36 ho
¥RIERT 2.56 2.56 253 250 242 237 226 [Wba
BEART 257 2.56 254 2.46 2.42 2.41 2.34 12
TIET 252 253 2.49 2.42 2.29 222 217 5
TRERGS N.A. N.A. N.A. 2.28 2.28 2.28 2.30 0p2
FTARRT 2.86 2.40 2.10 2.27 227 227 2.05 1
HRET 2.48 2.48 2.63 221 2.20 2.20 1.91 go
BRIRHT 2.64 2.63 257 2.44 243 2.26 219  [d@bs
KRBT 2.64 241 241 242 217 2.16 2.15 6
BRAET 2.65 2.64 261 253 2.40 2.34 227 6
BEET 2.69 2.68 2.39 231 2.39 2.39 2.05 %s
AR 251 252 2.55 254 2.33 222 2.06 8
B4R 2.58 257 251 2.50 2.46 242 2.39 11
FEET 2.73 2.69 267 2.56 252 237 2.22 4
PRAT 2.49 2.49 2.48 2.45 2.33 2.25 223 1
BT 2.55 2.55 2.55 251 2.44 2.39 2.37 14
EHRT 271 2.66 2.62 252 2.49 2.39 2.36 16
BT 252 253 2.43 237 2.18 2.23 1.98 8
BEiT 248 2.46 2.45 242 2.32 232 2.29 12
BRiBTT 251 2.50 2.46 2.39 2.33 2.28 222 16
1RET 2.58 253 2.49 242 2.35 2.29 2.20 2
RisfT 2.61 2.57 2.52 2.47 2.37 2.32 2.21 6
it 2.56 2.52 248 242 2.34 2.30 2.22 0
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ZHOMGTAI SECURITIES TR B R4
Fax 3 R b & A &
1024 1H24 IR T B 1Q24 1H24 R T B 1024 1H24 FE

TR ARAT 81. 8% 80. 8% —1. 0% 13. 9% 14. 4% 0. 5% 4.3% 4.8% 0. 5%
R ARAT 82. 5% 79. 6% —2. 9% 13. 0% 14. 2% 1. 2% 4.5% 6. 2% 1. 7%
A HRAT 80. 2% 76. 6% 13. 7% 16. 6% 2.9% 6.1% 6. 8% 0. 7%
& E 44T 80. 7% 78. 7% -2. 0% 12. 9% 14. 4% 1. 5% 6. 4% 6.9% 0. 5%
AR ARAT 68. 1% 68. 1% -0. 1% 18. 0% 18. 1% 0. 0% 13. 8% 13. 8% 0. 0%
B G% 4R AT 96. 1% 97. 2% 1. 1% 2.8% 2.0% -0. 8% 1. 1% 0. 9% -0. 3%
1B RAT 84. 3% 86. 4% 2.1% 12. 6% 10. 9% 1. 7% 3.1% 2.8% -0. 4%
AT AT 67. 0% 69. 2% 2.2% 18. 2% 16. 1% -2.1% 14. 7% 14. 7% 0. 0%
iR AT 61. 7% 60. 9% -0.8% 22. 3% 22. 7% 0. 4% 16. 1% 16. 4% 0. 4%
R /44T 62. 2% 60. 7% ~1. 5% 27. 5% 26. 5% ~1. 0% 10. 3% 12. 8% 2. 4%
Sk 4R AT 55.9% 58.9% 3. 0% 32. 2% 27.9% AT 11.9% 13. 2% 1.3%
Sk AT 66. 3% 64. 3% —2. 0% 15. 1% 16. 4% 1. 3% 18. 5% 19. 3% 0. 7%
4 FARAT 55. 3% 54. 6% -0. 8% 30. 7% 29. 3% —1. 4% 13. 9% 16. 1% 2.1%
TG 4RAT 68. 8% 72.1% 3.3% 16. 0% 15. 7% -0. 3% 15. 3% 12.3% [ESlony
T ARAT 65. 1% 64. 7% -0. 5% 19. 8% 19. 4% -0. 4% 15.1% 16. 0% 0. 9%
JE T ARAT 63. 3% 67.3% 4. 0% 23. 5% 19. 6% -3.9% 13.1% 13.1% -0. 1%
AR 66. 3% 63. 8% —2.5% 19. 5% 17. 8% —1.8% 14. 2% 18. 4% 4.3%
T ARAT 70. 0% 67. 5% -2.5% 16. 8% 17. 8% 1.1% 13. 2% 14. 6% 1. 4%
ST ARAT 63. 7% 62. 7% ~1. 0% 22.5% 23. 2% 0. 8% 13. 8% 14.1% 0. 2%
F P 4RAT 62. 9% 64. 7% 1.8% 22. 0% 21. 4% -0. 6% 15. 0% 13. 8% —1.2%
HoIH 4R AT 63. 2% 63. 8% 0. 6% 20. 6% 20. 1% -0. 5% 16. 2% 16. 1% -0. 1%
AT 59. 7% 60. 3% 0. 5% 27. 4% 23.8% -3. 6% 12. 9% 15. 9% 3.0%
AR AR AT 75. 8% 76. 6% 0. 8% 9. 1% 8. 8% -0. 3% 15. 1% 14. 6% -0. 6%
K VAT 70. 0% 68. 2% —1. 7% 12. 2% 10. 3% —1.8% 17. 9% 21. 4% 3. 6%
By BRAT 69. 4% 69. 5% 0.1% 14. 3% 15. 6% 1.3% 16. 3% 14. 9% -1. 5%
FRN 4RAT 65. 5% 66. 7% 1. 3% 16. 3% 15. 0% —1. 4% 18. 2% 18. 3% 0.1%
& G AT 75. 6% 78. 1% 2.5% 6. 4% 5.1% —1.3% 18. 0% 16. 7% —1.3%
IR ARAT 70. 3% 69. 7% -0. 7% 17. 3% 18. 9% 1. 6% 12. 4% 11. 4% ~1. 0%
BV AT 55. 1% 57. 6% 2. 5% 21.9% 19. 4% -2. 5% 23.1% 23. 0% -0. 1%
I & ARAT 71. 4% 72.3% 0. 9% 16. 6% 15. 4% -1.3% 12. 0% 12. 4% 0. 4%
20 AT 80. 0% 81. 0% 1. 0% 14. 8% 13. 8% -1. 0% 5.1% 5.1% 0. 0%
F RARAT 61. 0% 60. 6% -0. 4% 18. 5% 18. 0% -0. 5% 20. 5% 21.5% 0. 9%
ST 4RAT 89. 4% 89. 7% 0. 3% 7. 5% 7. 5% 0. 0% 3.1% 2.8% -0. 3%
T A RAT 94. 0% 94. 7% 0. 7% 4. 6% 4.1% -0. 5% 1. 4% 1.3% -0. 2%
¥ AARAT 89. 5% 87. 5% —2. 0% 7. 6% 8. 9% 1. 3% 2.9% 3. 6% 0. 7%
I ARARAT 84. 7% 86. 2% 1. 6% 6.1% 6.1% 0. 0% 9. 2% 7.7% -1. 6%
KR BAT 87. 5% 86. 6% -0. 9% 7. 7% 8. 2% 0. 5% 4.7% 5.1% 0. 4%
HRWAT 72. 4% 72. 2% -0. 2% 10. 6% 10. 7% 0. 2% 17. 0% 17. 0% 0. 0%
BRI 88. 8% 87. 9% -0. 9% 8. 7% 8. 2% -0. 5% 2.5% 3.8% 1. 4%
2 FRAT 81. 3% 84. 8% 3. 5% 14. 0% 11. 8% -2.2% 4. 7% 3. 4% ~1.3%
AR AT 79. 4% 80. 7% 1. 4% 13. 9% 12. 3% —1. 6% 6. 7% 7.0% 0. 2%
AR AT 71. 0% 69. 4% —1. 6% 21. 9% 19. 6% -2.3% 7. 2% 11. 0% 3.8%
b AR AT 76. 6% 75. 6% —1.1% 15. 4% 15. 8% 0. 4% 7.9% 8. 6% 0. 7%
B A 81. 6% 79. 8% -1.9% 12. 8% 14. 0% 1.2% 5. 5% 6.2% 0. 7%
BE Ay AT 66. 2% 67. 0% 0. 8% 21. 4% 20. 1% ~1.3% 12. 4% 12. 9% 0. 5%
AT 65. 6% 65. 8% 0.1% 20. 1% 18. 9% —1. 2% 14. 3% 15. 3% 1.1%
R AT 79. 1% 79. 1% 0. 0% 14. 0% 12. 8% —1.2% 6. 9% 8. 1% 1.2%
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ZHONGTAI SECURITIES TR B R4
49k iE ANEM 43k 2 Hg MAARH A& e
1H24 LK 3 1H24 R E S 1H24 R E B 1H24 REE 5 2023  1H24 Rk
TR 21. 8% -0. 5% 18. 3% -0. 2% 25.5% 1. 4% 33.8% 2.1% 58. 6% 59.3% i 0.7%
SRR 22. 8% -1.3% 0. 2% 20. 2% -0. 3% 36. 2% 1. 4% 55. 4% 56.5% §  1.1%
b ARAT 18. 3% —1.2% -0. 6% 17.8% -0. 1% 38. 7% 2.0% 54. 6% 56.5% 1 1.9%
& B 4R AT 22. 2% -2. 4% 17. 2% 0. 7% 25. 4% 1. 0% 29. 7% 0. 6% 53. 5% 55.1% §  1.6%
ZBARAT 22. 5% -1.9% 11. 3% 0. 8% 35.2% -0. 4% 30. 9% 1.5% 65. 0% 66.2% H 1.1%
wpprsisr OGNS 0.0% 0.6% [e85% " 1.5% 71.1% 73.3% &1 2.2%
fa T ARAT 31. 0% —1. 5% —1.4% 25.1% 0. 4% 22.9% 2.5% 45.1% 48.0% I 2.9%
A 4RAT -2.4% 8. 1% 1.8% 32. 3% 0. 0% 20. 3% -0.5% 53. 2% 52.6% §  -0.5%
B R AT ~1. 6% 8. 7% 1. 6% 34. 8% -0. 6% 21.5% 0. 5% 56. 5% 56.4% |  -0.1%
RA/ 4T 21.6% 2. 4% 9.9% [3.0% | 46.6% —1.1% 21. 7% 0. 5% 69. 0% 68.4% k  -0.6%
Sk AR AT 29. 2% 0. 6% 7.9% 0. 6% 33.2% 2. 4% 19. 0% 0. 0% 54. 7% 52.2% @  -2.5%
K ARAT 20. 6% -3.0% 8.5% | 2.4% | 35 6% 0.1% 23. 5% 0. 4% 58. 5% 59.1% §  0.5%
T 4RI 26. 5% -1.8% 7. 7% 0. 9% 42. 2% 0. 5% 0 59. 0% 59.7% |  0.6%
P B AT 23. 3% 40. 6% 2.5% 65. 0% 65.8% il 0.8%
W ARAT 21. 9% 0. 7% 61. 5% 74. 6% WNTA3.2%
Je T ARAT 26. 6% -0. 9% 7. 4% -0. 6% 35. 1% -0.2% 22.7% 0. 7% 57. 4% 57.8% §  0.5%
T ARAT 17. 6% -1.9% [U8% T 0.0% 50. 4% 1. 0% 28. 9% 0. 9% 77. 4% 79.3% £l 1.9%
F AT 25. 2% —1.3% 5. 4% -0. 1% 45. 9% 2. 7% 20. 7% -0. 1% 64.1% 66.6% 1 2.6%
SLARARAT 23. 3% 0. 5% 4. 6% -0. 3% 31.7% 4.8% 33.8% 0. 9% 59. 7% 65.4% 1 5.7%
P AR AT 21.7% —1. 4% 10. 8% -0. 2% 25. 5% ~1. 0% 39. 8% 3. 4% 62. 8% 65.3% 1 2.4%
temsesr NGB  —4.9% 5. 4% 0.3% 34. 6% 2.6% [A7.5% | 0.7% 48. 7% 52.1% @1 3.3%
kAT 26. 9% ~1.8% 6. 6% -0. 4% 39.9% 2.7% 26. 6% -0. 5% 64. 2% 66.5% 1 2.2%
AT 25. 7% -2.1% 6. 2% -0. 4% 23. 6% 0. 3% 42. 4% 2.7% 63. 0% 66.0% 1 3.0%
Kb 44T 26. 8% -0. 3% 13. 6% -0. 5% 16. 6% -0. 5% 39. 1% 2.1% 54.1% 55.8% §  1.7%
& AT 23. 3% 0. 0% 7. 3% -0. 4% 27. 4% -0. 4% 41.9% 0. 9% 68. 9% 69.4% | 0.5%
HM 4RAT 19. 4% -4.3% 9. 6% 0. 8% 21.3% 1. 4% 42.0% Az 57. 8% 63.3% 1 5.5%
G AR AT 18. 8% —1.9% 6. 4% -0. 2% 22. 6% 0. 6% 50. 5% 1.9% 70. 5% 73.1% 1 2.6%
RN ARAT 21.0% [0 8.8y -0.8% 27. 1% -1.9% 43.0% 1.7% 70. 4% 70.2% § -0.2%
B/ RAT 18. 5% -3.9% 6.3% 0.3% 40. 5% -0. 3% 30.1% | 3.8% 67.2% 70.7% {1 3.5%
F 8 AAT 22. 0% -0. 9% 8. 0% -0. 6% 27.9% 1. 0% 40. 0% 0. 8% 66. 1% 67.9% 1 1.8%
2 44T 23. 3% 0. 4% 9. 1% -0.8% [NElEmTY 0.1% 59. 6% 0. 7% 62. 7% 63.4% f  0.8%
&R ARAT 12. 7% -3.0% 4.5% -0. 6% 31. 4% -0. 6% 48.2% | 3.8% 76. 3% 79.6% 1 3.3%
A ARAT 17. 2% —1. 6% 10. 5% —1.0% 12. 2% —1. 4% 49. 6% 3.3% 59. 9% 61.9% £ 1.9%
T A AT 17.6% AN 8. 6% -0. 7% 13. 7% _&_ 68. 6% 65.9%F  -2.6%
¥ ARAT 10. 6% -0. 8% 7.9% —1.1% 8. 9% -0. 9% 2.3% 70. 5% 71.9% H 1.4%
I RARAT 21. 8% —2. 6% 8. 7% -0. 9% 12. 2% -0. 8% 50. 7% 3.4% 60. 2% 62.8% 1 2.6%
RE BAT 1. 4% -3. 0% 8. 2% -0. 4% 16. 8% 0. 2% 53. 2% 2.2% 67. 6% 70.0% 1 2.4%
FARHAT 15. 0% -0.1% 12. 7% 0. 2% 10. 5% -1. 6% 59. 5% 1. 6% 70. 0% 70.0% | 0. 0%
B e RAT 17. 6% -1.7% 7.0% -0. 5% 20. 3% -0. 9% 51.5% 2.3% 70. 4% 71.8% I 1. 4%
7 E 4T 20. 5% -0. 6% 10. 3% -0.5% | 6.8 -0.2% 59. 7% 0. 9% 65. 8% 66.5% 1  0.7%
PR BT 22. 8% -3.0% 7.3% -0. 2% 17. 4% 1. 6% 45. 9% 1.1% 60. 5% 63.3% 1 2.7%
wrma Lo | —1.2% 15.1% “1.2% L a0% | -1.2% 3. 6% 72.3% 74.7% £ 2.4%
L ARAT 21.9% -1.5% 16. 5% 0.1% 24.9% 0. 0% 34.5% 1. 4% 58. 1% 59.5% & 1.4%
B A 47 19. 7% —1.2% | 19.4% -0.2% 21.1% -0.3% 38. 2% 1. 7% 57.9% 59.3% f  1.4%
BB 4T 28. 8% -2.2% 11.1% 1.2% 35. 6% 0. 3% 21.2% 0. 5% 56. 1% 56.9% 1 0.7%
REAT 25. 2% -1.3% 6. 4% -0. 3% 35.1% 1.7% 29. 6% 0. 8% 62. 2% 64.7% 1 2.5%
KB AF 16. 2% —1.7% 10. 3% -0. 6% 1. 7% -0. 6% 56. 8% 2. 4% 66. 7% 68.5% 1 1.8%
FARR: N B MR, P RIEFRFTRAT
B& 13: HEARITHEHLEH
L ER MAER £ 3 % A AAZH
1024 1H24 K% 1024 1H24 k% # 1024 1H24 ik 1024 1H24 X )
BERST  18.0% 18.1% 0.0% 22 20w DUEREN 26 6% 25. 1% 1. 4%
BEBAT | 36.8% 34. 8% 1. 5% 8. 0% 8. 7% 0. 6% 33.9% 34. 8% 0. 9% -0. 2%
BRAT 21.3% 1765 -3.7% | a5% EAw -0.3% 29. 0% 28. 9% -0.1%
KA 21.1% 21. 7% 0. 6% 11. 2% 10. 8% 0. 3% 25. 5% 25. 5% 0. 0% 39. 8% 39. 8% 0. 0%
o ssr (ARG se 1w ISATREN 514 5. 4% 0.3% 30. 4% den [AM T A74%  A7.5%  0.4%
RARIT  27.1% 25. 7% 1. 4% 6.2% 6.2% 0. 0% 22. 5% 23. 6% 1.1% 41.9% 42.4% 0. 5%
LI ARAT 19. 5% 17. 2% -2. 2% 10. 2% 10. 5% 0. 3% 12. 6% 12. 2% 0. 4% 49.2% 49. 6% 0. 4%
RAgsT  16.3% 17. 6% 8.1% 8. 6% 0. 5% 17. 3% 13. 7% 52. 2% 52. 2% 0. 0%
¥ IARAT -1. 7% 8. 0% 7.9% 0. 0% 0. &% 1. 0%
FAAAT 21, 6% 21. 8% 0. 2% 8. 9% 8. 7% -0. 2% 12. 6% 12. 2% -0. 4% 51. 5% 50. 7% 0. 8%
A PAT 19. 8% 17. 6% -2.2% 7. 6% 7.0% 0. 6% 21. 2% 20. 3% -1.0% 54. 4% 51. 5%
HERIT  20.1% 20. 5% 0. 4% 9.5% 10. 3% 0.1% -1.2%
#aps 2800 218w 1.2 0. 0% 0. 4% 0. 1%

TR oM, FRIER AP
E: RIS B R ER LMY b BT RAT

2.2 BN F+1.3%, FaEMEAR, Tl EegiFEH
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ZHONGTAI SECURITIES AAeRERE

B 1H24 4T 8RR BN 3E ik 2 R @34, B bk 1. 3% (VS 1Q24 Bk
+1.1%), FLERAR-12% (VS 1024 Frb-10. 3%), Mtauks: 4 ig;
i dE BRI, 22.8% (VS 1024 RFpb+22. 7%), V@A FR/INwE4EFt.

B i b, 1H24 K47, BROAT. WMEATARBATIE LR L EAL-2. 9.
+2.2, +15.9, +31.5ANE (vs 1024 RlHLEEAL —4. 4, +3.4, +21. +40.9
ANE), ML, —FEATRAE RPN BT 4 F g e dE B0 A b
A 26. 3%, 14 1%F= 12. 2%, KATIEE. FEFLwE L5 LkE
M 21, 8%, 14. 8%F= 7. 1%, FEAPATH 33.9%. 15. 4%F= 18.5%. 3WATH
33. 5%, 7. 6%A= 25. 9%, REATH 27. 5%, 5. 6%A= 21. 9%, H b KRATFRAY

FE MY F 4 Ffe il SR TH, mIMRBIELLEMT TEH
ﬁ%#Q&A B, DATUELRAGLBUIRL TR LLIAL, F4
FHIEITFRE 1.8 ANE, HidE B3Rk E5F 0.7 AN 5,

B ANRLEE, BE. P HL ek, 2. HH. AR IR AN,
LtE.FY LY. FREGMEA GBS, 8 35%. L+ 47, 88
ARFEREIETHR, B2 maEs 278K

BE 14: EFTRITFHIFEMA L EANR

HHCRIREXZ B EE SRR 21 -
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ZHONGTAI SECURITIES TR RS
A BRI BFEFUAER BAEEL S
1024 1H24 Rk RAWER 1024 1H24  ZeZEh RAREL 1H24 ki RABELR
IHBRT  23.4% 22.2% . 2% q 18. 7% 16.7% 3 4. 8% 9. 9%
HHAT 23.2% 20. 9% 5. 3% 20. 2% 16. 7% 1% /
RAHAT  21.6% 19.9% 3.6 15. 8% 12.9% i 2%
FERT  24.4% 22.7% A.7% 16.9% 14. 6% 9. 6%
TBAAT 33.3% 31. 1% D.2% 19.1% 17. 2% 14. 2% 13. 9% 0. 3%
BRAEARAT | 20.0% 19. 2% -D. 8% 10. 6% 8. &% 9.4% 10. 6% 1%
BRI 38.6% 38. 4% -b. 2% 14.8% 15. 8% io%
P AZ AT 35. 0% 33. 4% . 6% 15. 6% 15. 0% 19. 4% 18. 4% 1. 0%
R AT 36. 7% 33.5% B3y 14.8% 14.1% 21.9% 19. 4% 2. 5%
RA/RIT  27.5% 25.9% 4. 6% 15. 3% 14.7% 12.2% 11.2% 4. 0%
Sk AT 35. 4% 33. 7% 3.8 10. 7% 11.3% 24.7% 22. 4% .34
ERBAT 29.4% 30. 6% 4 2% 16.1% 15.2% 13.3% 15. 4% 1%
P AT 25. 9% 33. 0% 1] 6.9% 6. 4% 18.9% 26. 6% w7
TR HAT 35. 1% 36. 4% 2% 18.5% 16.9% 16. 6% 19.5% oy
HEHBAT  35.4% 32. 6% B 9% 8. 1% 7.9% 27.3% 24. 6% 2. 7%
A TARAT 27. 8% 28. 1% q. 4% 6. 6% 5.9% 21. 2% 22. 3% 1.0%
wwisr NGRS g 5x 1.1% 10.1% Len
TR 34. 3% 32. 7% 4. 6% 8. 2% 7.8% 26.1% 24. 9% L
LRI 35. 1% 33. 4% 3.7 6.5% 7.3% 28. 6% 26.1% 3. 5%
FEAT  21.0% 21. 6% d. 6% 3.5% 17. 5% 19. 2% 7%
A 44T 37. 6% 38. 1% d.5% 11.8% 10. 9% 25. 8% 27. 2% 144
LT 39.3% 38. 4% D.9% 9.5% 8. 3% 29.8% 30. 0% 0.2%
ARARGRAT 17.9% 21. 6% dex 2.9% 3.9% 15. 0% 17.7% a7
KbiT 28.7% 24. 6% d 9% 6.3% 5.9% 17. 4% 18.7% 1.3%
F BT 35.9% 32. 1% . 8% 14. 4% 13.2% 21. 5% 18.8% $.7%
A ARAT 15.9% 17.1% 1% 3.3% 4.2% 12.7% 12.9% 0.2%
W AT 34. 2% 32. 6% 3.6 3.8% 5. 4% 30. 5% 27.2% 23, 2%
M ARAT 33.1% 34.3% 4 2% 12.8% 10. 7% 20. 3% 23. 6% 3y
BLI/44T 33.8% 30. 8% B.0% 6.1% 6.2% 27.7% 24. 6% 23.1%
FEBIT  26.T% 31. 3% e 11.8% 11.2% 14.8% 20. 0% a2
ZMARAT 16. 0% 17.5% 5% 4.9% 4.5% 11.2% 13.0% ¥ 9%
TRBAT 27.7% 26.9% . 8% 6. 6% 7.1% 21.1% 19.8% 1. 3%
LI AAT 33.1% 34.9% E) 3.6% 3.5% 29. 5% 31. 3% 9%
RABIT 35. 1% 33. 9% 4. 2% 4.3% 30. 2% 29. 7% -0. 5%
s 49K 16,4k 5% 14.5% 16.1% 16
HARARAT 33.9% 37.1% e oL 33.2% 35.9% ¥ 6%
HREAIT  29.2% 32.2% oy 27.8% 31.3% 4y
FREF | 42.1% 39. 1% B.0% 10. 2% 9. 2% 31.9% 29. 9% .0%
RERIT 18.5% 18. 4% d. 0% 3.1% 4.0% 15. 4% 14. 4% 41 o%
HERT  27.9% 30. 2% Ay 27. 6% 29. 6% 7 0%
PRBAT 28. 7% 26. 8% 3.9% 9.1% 8. 9% 19. 6% 17.9% 1. 8%
BARFEAT  22.3% 24. 3% 9% 7.4% 6.1% 15. 0% 18. 1% 2y
LR 27.4% 26. 3% 1% 15. 9% 14.1% 11.5% 12. 2% 0. 7%
B A 7 23.5% 21.8% 4. 6% 17. 3% 14. 8% 9. 9%
B 34. 4% 33. 9% . 6% 16.1% 15. 4% 18. 4% 18. 5% 0. 2%
REF 33.8% 33.5% -D. 3% 8. 0% 7. 6% 25.8% 25.9% 0.1%
KT 27. 4% 27. 5% 0.1% 6.1% 5. 6% 21. 2% 21.9% 4. 6%

TR oS AR, P RAER AT AT

BE 15: LFRITHFFEHMAR AR
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ZHOMGTAI SECURITIES TR ERE
JEF) & AN B FEFIAN b - UE | B PN

2023 1024 1H24 2023 1024 1H24 2023 1024 1H24

TSRS 2. 0% -2. 6% —4.1% —7. 7% -2.8% -8. 2% 59. 1% ~1. 9% 11.1%
AR ARAT 12.1% -5.7% 3. 7% -0. 3% -8. 7% ~11. 2% -683. 5% 20. 5% 215. 4%
o ARAT 18. 0% -5.8% 0. 6% -1. 5% -10. 8% ~7.9% 113. 4% 11. 2% 20. 8%
o 4R AT 13. 3% -3. 2% -0. 3% 5. 3% -4, 6% ~7. 6% 34. 0% 0. 2% 16. 1%
SBARAT 6. 1% -5, 2% ~16. 9% —4.1% -6. 4% ~14. 6% 24. 7% -3. 5% -19. 7%

ik 4R AT ~1.1% -4, 8% ~7. 5% -0. 6% -18. 2% ~16. 7% ~1. 5% 16. 8% 1. 6%
B 4T -2. 2% -2. 9% -2.1% -10. 8% -19. 4% -18. 6% 28. 2% 45, 4% 38. 1%
P AZ 4R AT 2. 7% 27. 6% 10. 4% -12. 7% -2. 0% ~14. 2% 26. 7% 68. 5% 44. 3%

R AT ~1. 3% -4.9% -2.5% -14. 8% -10. 9% -12. 0% 14. 5% -0. 4% 5. 9%
R A& /54T 9. 9% ~12. 0% -8. 6% -5.1% -13. 6% ~11. 0% 36. 0% -10. 0% -5. 4%

S b ARAT ~16. 8% 3. 1% -2, 4% -38. 4% -19. 0% -19. 4% 13. 9% 17. 0% 9. 3%
K ARAT 0. 5% —4. 5% -0. 5% ~11. 4% —24. 8% -21. 7% 31. 7% 41. 6% 35. 6%
s I 4RAT 9. 1% 1.1% 20. 5% -38. 3% —26. 0% —17. 7% 63. 0% 16. 8% 35. 6%
AT -6. 1% 4.9% 8. 0% -2. 6% -19. 1% -20. 6% ~11. 7% 56. 7% 56. 7%
T AT 14. 8% 62. 6% 24. 6% 5. 2% -3. 4% -5.7% 19. 8% 104. 3% 39. 0%
6T AT 10. 5% 27. 2% 13. 5% -46. 9% -16. 1% -16. 9% 63. 0% 51. 3% 25. 6%
R ARAT 11. 8% 17. 6% 25. 4% -32.1% 28. 7% 13. 4% 31.1% 14. 8% 28. 8%

Tk AT 1. 5% —4. 7% -5.8% -22. 8% -22. 8% —24. 9% 15. 6% 3. 0% 2. 4%
L ARAT 18. 3% 45, 3% 19. 5% -31. 6% ~16. 9% 11. 3% 44. 5% 74. 8% 22. 0%
8 44T ~16. 0% 145. 5% 90. 5% -32. 2% ~7. 2% -12. 2% ~11. 2% 268. 2% 123. 6%
Fo N 4R AT 15. 0% 13. 9% 14. 5% -13. 5% -16. 3% -9.9% 39. 6% 36. 3% 28. 4%
AT 1.9% 23. 0% 22. 4% -24. 3% -27. 4% -23. 6% 21. 6% 57. 8% 46.9%
BARAAT 8. 8% 1. 1% 13. 8% -2. 2% 15. 7% 31. 9% 11. 2% -3.8% 10. 5%
K o 44T —2. 6% 22. 7% 17. 4% 16. 2% -25. 0% -23. 7% -9, 5% 59. 4% 41. 6%
F B4R AT —4. 9% 47. 7% 21. 6% 9. 8% 11. 8% -0. 9% ~16. 1% 88. 2% 44, 6%
FRIN SRAT -32. 6% 45, 4% 9. 9% -26. 8% -31. 1% —17. 4% -34. 8% 103. 8% 23. 0%
G AT 79. 6% 55, 8% 77. 2% -32. 2% 26. 8% 34. 5% 150. 4% 60. 3% 89. 1%
RN 4R AT -0. 8% 5. 3% 10. 6% -6. 0% -29. 6% -19. 7% 2. 5% 53. 5% 33. 6%
I/ AT 15. 5% 63. 3% 23. 9% -4. 2% 8. 3% -8.2% 28. 1% 83. 9% 35. 9%
F & R4 23. 6% 22. 3% 27. 2% -9.3% 4. 4% 11. 7% 56. 2% 41, 5% 38. 0%
XL 33.2% [0S —26. 5% -22. 0% -5.3% 51, 5% -45. 8% —42. 9%

T RARAT 4.2% 39. 8% 22. 8% ~46. 0% 194. 7% 160. 7% 24. 7% 20. 1% 3.1%
ST AR AT 51. 5% 56. 3% 51. 7% ~14. 0% 153. 3% 113. 9% 64. 1% 49. 3% 46. 9%
T BAT 8. 6% 15. 7% 29. 2% -41. 6% 16. 4% -6. 8% 23. 4% 15. 5% 36. 8%
AT 14. 3% 70. 0% 56. 7% -83. 0% 500.0%  —-2100. 0% 32. 4% 66. 4% 52. 9%
TR ARAT 20. 1% 117. 0% 51.9% -32.8% -72. 0% —-49. 1% 29. 2% 149. 3% 62. 5%
KR HAT —25. 8% 87. 0% 95. 3% -42. 6% -65. 3% -48. 9% —24. 9% 136. 4% 113. 3%
HRFAT 41.1% 61. 6% 27. 8% 30. 1% 24. 2% 44. 7% 44, 2% 78. 7% 23. 3%
H oA -2.3% 127. 8% 89. 2% 75. 4% ~15. 9% 68. 4% ~14. 8% 247. 2% 96. 0%
I E AT 123. 3% 52. 3% 94. 4% -83. 1% -175. 0% 600. 0% 82. 3% 47. 7% 91. 4%
PR AT 17. 0% 22. 0% 9. 2% 5. 2% -23.8% -17. 4% 26. 4% 69. 0% 30. 2%
AT 24.1% 26. 7% 26. 8% -6. 4% 0. 0% -9. 4% 59. 7% 45. 8% 46. 7%
b AR AT 4. 6% 1.1% 1.3% -8. 0% -10. 3% -12. 0% 32.1% 22. 7% 22. 8%
B A4 47 8. 7% —4. 4% -2.9% -2. 0% -7.5% -9.9% 49. 9% 5. 4% 15. 8%
B A 4T -2.3% 3. 4% 2. 2% -15.1% -16. 4% -17.1% 20. 8% 30. 2% 26. 7%
WA 7. 4% 21. 0% 15. 9% —25. 5% -13. 9% -9. 6% 27. 0% 38. 5% 26. 5%
R AT 21.7% 40. 9% 31.5% -1.5% -8. 3% —4.2% 33. 0% 66. 8% 45.5%

FHAM: A AR, bR

B EFHEF: FHREMOR-12% (VS 1024 Bl b-10. 3%), BigAE. X
A7 AT WBATARBATHAR-9.9. -17.1. -9.6. -4.2 /N %
(vs 1024 FlEb-7.5. —-16.4. —-13.9, -8. 3 /N8 ), #ikix HEYA KA
MR, LR, RAF. B, FE& EX. IR, HR. 4. BF, K8
HAR 10%, &R, TH. FHFT L 2L RMAMAEDZIN, Hib
EZARE P PR DB IR R AT

B3R SOOI K 22. 8% (VS 1Q24 B Fb+22. 7% ), MR ATHS, Bk
8 33 PR B . KAT IRIAT B AT AR AT AU Bl k3 K 15.8.26. 7.
26.5. 45.5 /4% (vs 1024 Flreg 5.4, 30.2. 38.5. 66.8 4N %),
KATHE DG A TRA T, HARIE BN ERI T ; H AR I 1834 FRIR 5T,
Fits —FEMmTERA K.

HHCRIREXZ B EE S 3L 23 -
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ZHONGTAI SECURITIES AR B IR
BE 16: LT RTFLFLH LI
HH5FE RER LI ERAERBT SR
2023 1H24 3 2023 1H24 2023 1H24 Kb

IR 32.9% 34.3% C32.1%  28.3% 19.8% 23. 3% %
HRAAT  29.0% 29. 2% 36. 7% e s d.9%
KRBT 11.4% 11. 7% 16, 0% 22. 3% F
PEMT  24.3% 24. 4% 21.1% 24. 0% 3 o%
ST 44.7% 47.7% 12. 1% 13.1% i.0%
BRREARAT  20.0% 22.2% @m0 %
BERT  16.7% 18. 5% 17.7% 19. 5% 8%
FEEE | 6.1% 6.9% 14.1% 13. 4% d0.7%
R ARAT 17.8% 24. 0% ;v
RA/ST  T.T% 8. 9% [ a3 a8 | 5%
ST 8.8% 9.0% 19. 5% 19. 1% ?. 4%
KKAAT 14.2% 17. 0% 1. 6% 5%
IS L0 N A N. A. 13.7% 13.0% 0.8%
F R4 9. 4% 12.3% % N. A. N. A.
WA 11.8% 11. 6% -0, 2% 39. 8% 46. 3% | 40.9%  37.5% li %
LR 18.1% 21. 2% % 52. 4% 45.2% 13. 6% 16. 9% 2%
RARAT N. A. N. A. r o
THARAT N. A
AT 19. 0% 33. 6% 1
F ra 44T 54.9% 55. 7% 18. 7% 19. 5% . 8%
oM 44T 57. 0% 55. 5% 28. 6% 27.9% 0. 7%
bigsAT 60. 5% 53. 5% 23.5% 31. 5% =Z
RARAT 62. 3% 61.0% 21.2% 28. 0%
Kb AT 52. 8% 46. 7% 25. 6% 33.1% i
BT 70. 3% 68. 2%
FH 4RAT N.A. N.A. 51. 6% 55. 6% 8. 2%
B AAT N. A N. A 51.3% 56. 7% 1.7%
7 AT 8. 3% C80.4%  79.7% & 5%
B/ 4T 56. 7% 48.9% 29. 2% 33. 7% %
F& AT 32.9% 44, 0% 36. 9%
VLt o 76.8%  TI2% io. 5%
ERAST 15.2% 17. 2% 68. 6% 3. 5%
TARAT 24.0% 31.0% 69. 0% N. A. N. A
RBAIT  21.4% 20. 1% s
T RARAT 27. 0% 21. 7% N. A. N. A
T RAAT N. A 25. 5% N. A N.A
REBF 11.3% 11. 2% 65. 2% 70. 4% N. A. N. A
FRAF | 28.9% 49. 4% 45.9% N. A. N. A
wapr IBNeR 492 42.8% 48. 6% N A. N.A
BESF  10.1% 12.1%  76.4% | 83.5% | N. A. N. A
PRBT 10.0% 12.7% 70. 5% 64. 7% 12.3% 15. 6% 3y
WREAT 6. 6% 7.9% N. A. N. A
B X ¥ 18. 4% 19. 7% 15. 2% N. A.

B A4 23.1% 24. 0% 14. 6% 18.1 rs%

RAYAT 10. 9% 12.1% 15, 8% 17. 2% 4%

WH A 6. 6% 65. 6% 59. 5% 20. 6% N. A

R 13.9% 16. 5% 58. 3% 58. 9% 11.9% 15. 6% &7

E: BHRFHCHRREFINCE SN EMON; RIR S = KA+ M+ie
A KR )

WHAR, P RIER AT ST

AR BARTT H =13 ARG ) B+ 3T ARAT

B& 17: FHEGEHMEE10F (§)
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ZHONGTAI SECURITIES AAeRERE

2.6000

2.5000

2.4000

2.3000

2.2000

2.1000

SAATR: AR, R AT
. RERE: B AERR. @HRAN LR, RE
x4

3.1 KRR AE: TRERFRM, TERRRREHAR

I

B RRAERE: TLULRRERBEARE., EFTRRAIm X EAHIA
Fot AN EII KRR, AEEBKZEAG S, FHARFTLEZRE
A EBRIALAE, ATk 1H24 BARSAL R R ARE S 0. 71%, ZRIL+9bp, F
po+lbp, BARRIREME., AHOEILYA e L. Rk E, BAFT
BRI EAS TR LNt EF 4bp; MR FAT R BAARR
b AR K, IRFAATR e+18bp £ 0. 94%, K E4TRE) pb+31bp £ 1. 03%,
it 4 FRFIETF, DS LFNIARZRTREIE —TNT e E
7.

BE 18: L THRTERENT R4 KFERA
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ZHOMNGTAI SECURITIES ATAbIR B IR
RRFLTRAELERE KL FlH & 3

1023 2023 3023 4023 1024 2024 1024316 20243R 16 1024F 6 2024F Bt
IHMF  0.57% 0.52% 0. 50% 0. 45% 0. 48% 0. 46% 0.03% -0.02% 0. 09% 0. 06%
ERARIT 0.52% 0. 46% 0. 46% 0. 49% 0.57% 0. 55% 0.08% -0.03% 0. 06% 0. 09%
RIS 0. 45% 0. 48% 0. 44% 0. 39% 0. 50% 0.52% 0.11% 0.02% 0. 05% 0. 04%
PEMRT  0.33% 0. 66% 0.52% 0. 54% 0.17% 0. 47% -0.37% 0. 30% 0. 16% -0.19%
TR 0.52% 0. 50% 0. 54% 0.53% 0. 63% 0. 49% 0. 10% 0. 14% 0.11% -0.01%
BRUEEARAT  0.33% 0.29% 0. 35% 0. 53% 0.57% 0.37% 0. 04% 0. 20% 0. 24% 0. 08%
BWAAT  0.66% 0. 83% 0. 80% 0. 85% 0. 69% 0.81% 0. 16% 0.12% 0. 03% -0.02%
PEHAT 0.74% 1.16% 1.16% 1.16% 1.15% 1. 26% -0.01% 0. 11% 0. 41% 0. 10%
WRAAT  1.15% 1. 06% 1.19% 1.15% 1.01% 1.11% 0. 14% 0.10% 0. 14% 0. 05%
RA/HAT  0.80% 0. 95% 0.91% 1.07% 0. 73% 1.01% 0. 34% 0.28% -0.07% 0. 06%
WA 0.89% 1. 26% 1.22% 1.35% 1. 06% 1.18% 0. 29% 0.12% 0.17% 0. 08%
RABIT 1.25% 1. 35% 1. 36% 1.52% 0. 76% 1. 47% 0. 76% 0.71% 0. 49% 0.12%
EERIT 1.23% 1.32% 1.36% 1. 29% 0. 98% 1.19% -0.31% 0.21% 0. 25% -0.13%
FRGST 2.04% 2.23% 1.82% 2.10% 2.20% 2.22% 0.10% 0.02% 0. 16% -0.01%
AT 0.86% 1.18% 1. 06% 0. 74% 1. 41% 1.81% 0. 67% 0. 40% 0. 55% 0. 63%
LTS 0.26% 0. 67% 0. 78% 0. 79% 0. 69% 0. 98% -0.10% 0.29% 0. 43% 0.31%
BRI 0.57% 0.79% 0.79% 0.97% 1.21% 1.31% 0. 24% 0.10% 0. 65% 0.52%
FHAAT  0.93% 0.87% 0.89% 0. 96% 1. 28% 1. 28% 0. 32% 0. 00% 0. 35% 0. 41%
TGRS 1.80% 0. 96% 0.92% 1.18% 1. 34% 1. 28% 0. 16% 0. 06% 0. 46% 0.32%
HIR4AT  0.95% 0.79% 0. 90% 1.31% 0. 73% 0. 69% -0.58% 0. 04% 0. 22% -0.10%
HMAT  0.37% 0.28% 0.33% 0. 45% 0. 08% 0. 62% -0.53% 0. 70% 0. 45% 0. 34%
EHAAF 1.02% 1.02% 1.07% 1.15% 0. 54% 0. 71% 0. 61% 0.17% 0. 49% 0. 31%
BASAT  0.32% 0. 16% 0.21% 0. 18% 0. 25% 0.31% 0. 44% 0. 56% 0. 58% 0.15%
Kb 1.02% 1. 08% 1.32% 1.31% 1.10% 1.14% -0.21% 0. 04% 0. 08% 0. 06%
HBBIT 1.06% 0.37% 0. 60% 0.57% 1.21% 0. 54% 0. 64% 0. 68% 0. 15% 0.17%
FOM 4RAT 1.70% 1.47% 1.90% 1. 60% 0. 30% 0. 13% P o017
HEAIT 0.80% 0. 66% 0. 63% 0. 83% 1. 26% 1. 35% 0. 43% 0. 09% 0. 46% 0. 70%
FMAAT  0.21% 0. 24% 0.22% 0. 32% 0. 48% 0. 47% 0.17% -0.01% 0. 28% 0. 23%
BI/44T  0.50% 0. 66% 0.51% 0.51% 0.53% 0. 77% 0.02% 0. 24% 0. 03% 0.11%
FE4IT 0.80% 0. 85% 0. 86% 0.81% 0. 72% 0. 76% 0. 09% 0. 04% 0. 08% 0. 09%
ZHSF  0.96% 1.37% 1. 46% 1.76% 1.78% 1.33% 0.02% 0. 45% 0. 82% 0. 04%
FRAST 0. 30% 0. 06% 0. 45% 0. 56% 0. 50% 0. 70% 0. 06% 0. 20% 0. 80% 0. 64%
ILMAAT 0.85% 0.99% 1.21% 1. 40% 0.51% 1. 05% -0.89% 0. 54% 0. 34% 0. 06%
RBRIT  0.68% 0. 25% 0. 28% 0. 35% 0. 41% 0. 59% 0. 06% 0.18% 0. 27% 0. 34%
HMAIT 0.78% 0. 76% 0.77% 0.92% 0. 08% 1. 26% ~1.00% 1.34% 0. 86% 0. 50%
HREEIT  0.76% 0. 40% 0. 46% 0. 67% 0. 15% 0.97% -0.52% 0.82% 0. 61% 0.57%
REBS1.07% 1. 27% 1. 29% 1. 49% 0. 70% 1. 04% 0. 79% 0. 34% 0. 37% 0. 23%
HAEWA 0.08% 1. 68% 1.67% 2.05% 2.12% 3.01% 0.07% 0. 89% 2. 04% 1.33%
EERT 0.20% 0.31% 0.29% 0.37% 0.37% 0. 49% 0. 00% 0.12% 0.17% 0.18%
BEGAT  0.86% 0. 62% 0.58% 0. 48% 0. 58% 0. 60% 0.10% 0.02% 0. 28% -0.02%
PRI 0.60% 0. 46% 0. 48% 0. 56% 0. 96% 0. 74% 0. 40% -0.22% 0. 36% 0. 28%
R -0.08% 0. 74% 0. 74% 0. 72% 0. 41% 0. 84% -0.31% 0. 43% 0. 49% 0. 09%
LRERAF 0.62% 0. 70% 0.67% 0. 70% 0. 62% 0.71% -0.08% 0. 09% 0. 00% 0.01%
H A A 0. 48% 0.51% 0. 47% 0. 48% 0. 47% 0. 49% -0.01% 0. 02% -0.01%  -0.02%
RAFF 0. 96% 1.21% 1.17% 1. 24% 0. 99% 1. 25% -0. 24% 0. 26% 0.03% 0. 04%
s 0.81% 0.76% 0.83% 0.93% 0. 80% 0. 94% -0.12% 0. 14% -0.01% 0.18%
RWH 0. 42% 0.72% 0.73% 0.83% 0. 69% 1.03% -0. 14% 0. 34% 0.27% 0.31%

TR DS MR, P RIESFR AT

RER: RRREESE, B4 2014 k50 L8, AFOHKENK
Av, TH24 AT AR R B R G 1.25%. FRIAERTRE, 4 2014 R4,
B A TR BEATIR DM E 1bp, B ATAIRBATIRLE . ANEFH
&, AFREAE: 1H4 REENFRESERRANBAEL. TR,
PR, B EaE A 3bp AvA b W R R B BT &AL, IREL+29bp £ 1. 72%.
GITER R 1H24 RARBAT R R 0. 66%, A EF4RATRAM, LK AR
. Tk A, w#h, BI1H0.76%.

BE 19: LTFRITFRERA

HHCRIREXZ B EE S B3 26 -
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ZHONGTAI SECURITIES TR ERE
1Q23 1H23 3Q23 2023 1Q24 1H24 1H243R L 2B
TR ARAT 1.38% 1.36% 1.36% 1.36% 1.36% 1.35% -0.01%
HEALRAT 1.38% 1.37% 1.37% 1.37% 1.36% 1.35% -0.01%
R Ak AR AT 1.36% 1.35% 1.35% 1.33% 1.32% 1.32% -0.01%
o E 4R AT 1.18% 1.28% 1.27% 1.27% 1.24% 1.24% 0.00%
LB ARAT 1.34% 1.35% 1.32% 1.33% 1.32% 1.32% 0.00%
WA 0.82% 081% | 081%  0.83% 0.84% 0.83% -0.01%
1B RAT 0.95% 0.95% 0.96% 0.95% 0.92% 0.94% 0.02%
P AT ARAT 1.21% 1.21% 1.22% 1.18% 1.18% 1.19% 0.01%
AR BT 1.52% 1.49% 1.52% 1.48% 1.45% 1.41% -0.04%
R A/ RAT 1.60% 1.57% 1.55% 1.48% 1.44% 1.47% 0.02%
>k b 4R AT 1.09% 1.08% 1.07% 1.07% 1.07% 1.08% 0.01%
KK ARAT 1.25% 1.30% 1.35% 1.25% 1.25% 1.25% 0.01%
LE B4 1.73% 1.72% 1.72% 1.67% 1.66% 1.65% -0.01%
LR AT 1.05% 1.03% 1.04% 1.06% 1.07% 1.07% 0.00%
W ARAT 1.44% 1.45% 1.45% 1.43% 1.43% 1.42% -0.01%
b AR AT 1.36% 1.34% 1.33% 1.32% 1.31% 1.31% 0.00%
B R RAT 0.90% 0.90% 0.90% 0.90% 0.83% 0.83% 0.00%
THRAT  0.76% 0.76%  0.76%  0.76%  0.76%  0.76% 0.00%
L RARAT 0.92% 0.91% 0.91% 0.90% 0.91% 0.89% -0.02%
B4R AT 1.48% 1.47% 1.62% 1.59% 1.63% 1.61% -0.02%
RMBIT  0.76% 0.76%  0.76%  0.76%  076%  076% 0.00%
AR AT 1.25% 1.22% 1.21% 1.21% 1.21% 1.21% 0.00%
RARAT  0.76% 0.72%  0.71%  0.68%  066%  066% 0.00%
Kb e AT 1.16% 1.16% 1.16% 1.15% 1.15% 1.16% 0.01%
F B ARAT 1.14% 1.14% 1.14% 1.18% 1.18% 1.17% -0.01%
FRON 4R AT 1.88% 1.87% 0.00%
G SR AT 1.24% 1.25% 1.26% 1.35% 1.43% 1.72%
T AR AT 0.87% 0.86% 0.84% 0.84% 0.84% 0.84% 0.00%
B/ BRAT 0.86% 0.80% 0.01%
F & 44T 1.28% 1.27% 1.26% 1.26% 1.25% 1.24% -0.01%
Z 4R AT 1.70% 1.70% 1.70% 1.73% -0.01%
TR ARAT 1.24% 1.21% 1.33% 1.34% 1.33% 1.25%
VLA ARAT 0.97% 0.98% 0.98% 0.98% 0.97% 0.98% 0.01%
T BT 0.78% 0.77% 0.00%
F BARAT 0.75% 0.75% 0.00%
IR ABAT 0.94% 0.92% 0.91% 0.91% 0.91% 0.91% 0.00%
KR BAT 0.85% 0.88% 0.95% 0.94% 0.93% 0.94% 0.01%
FRWT 2.00% 193%  189%  181%  180%  180% 0.00%
BB ARAT 1.19% 1.19% 1.16% 1.16% 1.16% 1.15% -0.01%
3% FARAT 1.01% 0.98% 0.98% 0.97% 0.97% 0.97% 0.00%
PREAT 0.97% 0.95% 0.97% 0.97% 0.99% 0.97% -0.03%
AR BAT 1.21% 1.21% 1.20% 1.19% 1.19% 1.19% 0.00%
B ¥ 1.27% 1.27% 1.27% 1.26% 1.25% 1.25% 0.00%
B & 47 1.29% 1.30% 1.30% 1.30% 1.29% 1.28% -0.01%
AT AT 1.27% 1.26% 1.27% 1.24% 1.22% 1.23% 0.00%
WA 1.08% 1.06% 1.06% 1.05% 1.04% 1.04% 0.00%
REAT 1.12% 1.10% 1.10% 1.09% 1.09% 1.08% -0.01%

FAPRIR: AN MR, RIESFTIT AT

B XEEA L2024 EFFRELE BRI EA, 5 2023 TR,
AFLARTREAATR, 1. R E 2024 L¥F, fFUkF, Lizkb
BEE s B Sbp B 1. 72%, R HemRA LFF, 245 F 0 F & 1bp, 2.
SMIERA, 2024 EXFFEAITRIER BEFM TR Sbp £ 1. 66%,
BAT. W4T RAATREE Y H —Z LI, WBITER S L5t
l4bp W& E R K, 124k S RFrsHARMA (1. 54%). 3. MRRA, 2024 &
FAER Tt R R KA 4T 7%, TR, HR, Flrltd 30bp+;
AR EA KA S, bR, TR, i, KRIV. BR. 2. R,

WH LAk EXZBHER P Y- 27 -
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ZHONGTAI SECURITIES TR ERE
2h PR, FIIEhE 30bp+.
B FE 20: | FiRATHIZHR L IER#HIFR
1Q23 1H23 3Q23 2023 1Q24 1H24 1H24%:2023 1H24[F Lt
I HRAT N.A. 1.79% N.A 1.85% N.A, 1.92% 0.07% 0.13%
AR ARAT N.A. 2.50% N.A 2.44% N.A, 2.07% -0.37% -0.43%
AR ARAT N.A. 1.44% N.A. 1.42% N.A. 1.42% 0.00% -0.02%
o B AR AT N.A. 1.23% N.A. 1.46% N.A. 1.43% -0.02% 0.20%
RABARAT 1.45% 1.52% 1.51% 1.51% 1.53% 1.66% 0.15% 0.15%
o i 4R AT 0.55% 0.67% 0.71% 0.81% 0.14% 0.19%
B AT 1.12% 1.02% 1.01% 1.10% 1.14% 1.24% 0.14% 0.21%
P A ARAT N.A. 1.56% N.A. 1.58% 1.60% 1.62% 0.04% 0.05%
R AT 2.15% 2.16% 2.35% 2.33% 2.35% 2.30% -0.04% 0.14%
R A/ AT 2.76% 2.68% 2.67% 2.70% 2.63% 2.78% 0.08% 0.10%
LA ARAT 1.44% 1.35% 1.53% 1.55% 1.70% 1.73% 0.18% 0.37%
K KRARAT N.A. 1.86% N.A. 1.84% N.A. 1.99% 0.15% 0.13%
BT 2.77% 2.76% 2.74% 2.74% 2.74% 2.66% -0.07% -0.10%
G ARAT 1.75% 1.74% 1.77% 1.75% 1.77% 1.85% 0.09% 0.11%
T RAT N.A. 2.08% N.A. 2.04% N.A. 2.20% 0.15% 0.11%
LT ARAT N.A. 1.50% N.A. 1.78% N.A. 1.87% 0.09% 0.37%
T ARAT 0.86% 0.86% 0.97% 1.17% 1.04% 1.07% -0.10% 0.22%
T AR 0.54% 0.65% 0.74% 1.02% 0.37% 0.47%
ILRARAT 1.24% 1.29% 1.30% 1.32% 1.37% 1.40% 0.08% 0.11%
A ARAT 3.24% 3.30% 3.06% 2.86% 3.82% 3.45% 0.59% 0.15%
AN 4R AT 0.28% 0.13% 0.08%
LiERAT 1.77% 1.74% 1.72% 2.07% 2.19% 2.14% 0.07% 0.40%
PRARGAT 0.41% 0.04% 0.01%
K RAT 1.51% 1.64% 1.63% 1.82% 1.99% 2.26% 0.44% 0.62%
F B RAT 0.81% 0.75% 0.68% 0.04% -0.17%
RN 4RAT 2.04% 2.14% 2.17% 2.05% 2.26% 2.24% 0.19% 0.10%
& 524 AT 3.03% 3.06% 3.34% 4.37% 4.19% 5.69% 1.32%
TN AT 0.76% 0.73% 0.84% 0.81% 0.77% 0.88% 0.07% 0.15%
JB 11/ %47 1.27% 1.17% 1.22% 1.43% 1.57% 2.26% 0.83% 1.10%
F & AT 1.64% 1.60% 1.45% 1.38% 1.32% 1.14% -0.24% -0.46%
2N 4RAT 5.47% 5.35% 5.10% -0.68% 0.79%
F R ARAT N.A. 3.45% N.A 3.36% N.A. 3.10% -0.27% -0.36%
LA ARAT 0.86% 1.24% 1.07% 1.06% 0.95% 1.37% 0.30% 0.12%
A 031%  [N0SI9NN043% | 1042% | 051% | 050% |  0.08% 0.19%
F MARAST 0.82% 0.83% 1.05% 1.17% 1.23% 1.36% 0.19% 0.52%
T ARARAT 1.36% 1.23% 1.27% 1.21% 1.06% 1.19% -0.01% -0.04%
KR BAT 1.44% 1.47% 1.37% 1.59% 1.56% 1.67% 0.08% 0.20%
FHREAT 4.91% 5.15% 4.47% 5.79% 4.68% 4.71% -0.44%
BEERAT N.A. 0.89% 1.08% 0.96% 1.19% 1.33% 0.37% 0.44%
3 FARAT 1.38% 1.32% 1.31% 1.30% 1.37% 1.56% 0.27% 0.24%
PREAT 0.57% 0.80% 1.24% 1.23% 1.27% 1.23% -0.01% 0.42%
wARBFAT N.A. 1.14% N.A. 1.14% N.A. 1.41% 0.27% 0.27%
L AT 1.50% 1.67% 1.53% 1.73% 1.60% 1.72% -0.01% 0.05%
B # 47 1.00% 1.66% 1.06% 1.71% 1.11% 1.66% -0.05% -0.01%
B4 1.87% 1.80% 1.88% 1.85% 1.88% 1.94% 0.08% 0.14%
WA AT 1.18% 1.26% 1.20% 1.40% 1.38% 1.54% 0.14% 0.28%
KRBT 1.38% 1.38% 1.57% 1.59% 1.63% 1.62% 0.03% 0.23%

FoAtRIR: NG MR, T RAERFTI AT

HH LMk EXZ G ERE PR 28 -
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ZHONGTAI SECURITIES AAeRERE
3.2 Rk AAFSHKA, RE ) REH
Bl QNFRERRE: BREFTHEEY WS RERFETH

B NI RBEARREAF TR, RE 2024 LFF, N RETRERSF
T 120p £ 1.42%. BkF &, REWERA, KAT. BWAT. BK
RATEE 455 F % 13bp. 10bp. 10bp. Sbp, KATREMWER K, &AW
7. MBATH A, BsHERE, WAITAE) THIRRERIK A 0.85%,
XATRS, A 1.5 ABFE, KERERAE, T2 TR HFEHRE
PaEE K, £ 20bp+, BAHMERE, TR, WM. @R, FEL R A
M. P, FIEBAK, £ 0.8WAT.

BE 21: L TR FHARE

HHCRIREXZ B EE SIS 29 -
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HHCRIREXZ B EEE 3L 30 -

ZHOMNGTAI SECURITIES AAeRERE
NERBARARE 2019 2020 2021 2022 1H23 2023 1H24 2023
I AR 2.02% 2.29% 2.09% 1.96% 1.83% 1.81% 1.69% -0.12%
EARRAT 2.16% 2.33% 2.09% 1.95% 1.77% 1.78% 1.61% -0.17%
R AT 2.10% 2.37% 2.22% 2.00% 1.86% 1.83% 1.70% -0.13%
o B 4R AT Y 1.86% 1.91% 1.79% 1.69% 1.51% 1.43% 1.28% -0.15%
AR ARAT 1.78% 2.13% 1.88% 1.67% 1.59% 1.65% 1.54% -0.11%
i AR AT 0.89% 0.94% 0.77% 0.57% 0.53% 0.55% 0.54% -0.01%
BT 1.84% 1.58% 1.24% 1.26% 1.27% 1.19% 1.13% -0.06%
W AZ AR AT 2.60% 2.42% 2.05% 1.72% 1.50% 1.37% 1.25% -0.13%
R RAT 3.08% 2.33% 2.17% 1.91% 1.69% 1.67% 1.48% -0.19%
R A/ BT 1.48% 1.92% 2.16% 2.01% 1.88% 1.63% 1.45% -0.18%
Sk 44T 2.35% 1.55% 1.34% 0.96% 0.98% 0.96% 0.98% 0.02%
KRBT 1.76% 1.59% 1.44% 1.45% 1.47% 1.24% 1.18% -0.06%
B RAT 2.14% 2.03% 1.94% 2.02% 1.91% 1.76% 1.51% -0.25%
AT Y 254% 1.39% 0.82% 0.72% 0.64% 0.74% 0.74% 0.00%
R RAT 1.71% 1.86% 1.88% 1.63% 1.59% 1.37% 1.38% 0.01%
LT ARAT
AR 0.86% 0.93% 0.77% 0.69% 0.68% 0.57% 0.53% -0.04%
TR ARAT 0.82% 0.85% 0.54% 0.43% 0.37% -0.04%
LR ARAT 2.08% 1.99% 1.51% 1.08% 0.97% 0.96% 0.81% -0.15%
% | ARAT 0.00%
AR ARAT 1.93% 1.56% 1.29% 0.93% 0.81% 0.87% 0.80% -0.07%
2 1.44% 1.43% 1.67% 1.56% 1.41% 1.45% 1.40% -0.05%
PRARRAT 1.76% 1.70% 1.16% 0.84% 0.75% 0.71% 0.66% -0.05%
K4 AT
FHHRAT 2.32% 2.01%
R ARAT 2.92% 2.19% 1.86% 1.80% 1.87% 2.09% 2.08% -0.02%
W S AR AT
TN AT 2.38% 2.11% 1.76% 1.16% 0.94% 0.84% 0.71% -0.13%
B/ AT 1.98%
& AT 2.11% 1.71% 1.59% 1.51% 1.46% 1.35% 1.26% -0.08%
2N RAT 3.34% 2.49%
T RGBT 1.60% 1.58% 1.72% 1.73% 1.28% 1.33% 0.99% -0.35%
VLA ARAT
T BAT
HMRAT 1.31% 1.41% 0.96% 0.77% 0.75% 0.83% 0.75% -0.08%
T RABAT
KRBT
HREIT 1.57% 1.64% 2.22% 2.75% 2.33% 2.07% 2.07% 0.00%
BERAT
AT 2.53% 1.95% 1.20% 0.87% 0.61% 0.40% -0.21%
PRAAT 1.35% 1.33% 1.31% 1.22% 1.13% 1.10% 1.03% -0.07%
R BAT 1.69% 1.94% 1.95% 1.47% 1.28% 1.04% 1.07% 0.03%
LT 2.00% 2.06% 1.87% 1.71% 1.58% 1.54% 1.42% -0.12%
B A 47 1.96% 2.16% 1.98% 1.82% 1.68% 1.66% 1.53% -0.13%
BT 2.19% 1.90% 1.71% 1.54% 1.44% 1.33% 1.23% -0.10%
WEAT 1.72% 1.57% 1.31% 1.08% 0.97% 0.95% 0.85% -0.10%
RBIT 1.51% 1.64% 1.67% 1.51% 1.33% 1.19% 1.14% -0.05%
For kR A MR, RIS

B @ iTkRE, AEBEEREL, SNEEREERE. Sk,
AR B RAT R AT, & F 430 L FARATHAME R R 9 %,
F iz SRS E , BN RAIER R mE) 30 RAL ( REAT LK
FEHRURE ) EF4ATER K,

B EREFE, HAET (30K, 805 KARF, TERHE) FRETRE
B RS, B F T % 220p £ 3. 55%, £ R HANE ) LHT,
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ZHOMGTAI SECURITIES

AR

W ERBRARAIRTE., BRERE, BALT. BT, WET. RAF
SRR B Ab-14bp.—36bp.—59bp. +3bp £ 4. 06%.2. 89%. 1. 89%. 2. 26%.
WRATIRL R E R E R R, MERA, AR ERERKA 2.
ML AR B A RER. W, BERREAE 1WA L, gxHis |,
FLARAT AR, A 0.03%, HKRAITH. d®. A, HE AR,

B F 22: _EFERATAILNGH = Jo#e R B

st B R R R R 2019 2020 2021 2022 1H23 2023 1H24 £2023
IRRAT 1.20% 1.69% 3.63% 4.56% 4.99% 4.04% 4.14% 0.10%
HIARAT 0.80% 1.14% 1.62% 3.78% 4.14% 4.96% 4.61% -0.35%
K AAT 1.42% 1.78% 3.21% 5.16% 5.44% 5.07% 5.08% 0.01%
P E AT 2.63% 2.86% 4.12% 2.95% 3.28% 3.03% -0.25%
B ARAT 1.35% 1.25% 2.80% 3.39% 4.99% 4.97% -0.02%
A ARAT 1.45% 1.01% 2.45% 2.25% -0.20%
BERAT 1.41% 4.08% 5.52% 5.26% 5.12% -0.14%
A5 4T 1.19% 3.35% 3.63% 3.08% 5.29% 2.59% 2.30% -0.29%
AT 2.63% 2.07% 2.75% 3.06% 2.88% 4.11% 2.74% -1.37%
R A& /AT 2.66% 4.28% 5.13% 4.92% 5.29% 0.37%
Sk ARAT 0.84% 0.92% 1.08% 1.30% 0.81% 0.84% 1.08% 0.24%
XK ARIT 0.73% 1.23% 3.89% 4.22% 5.33% 4.51% -0.82%
A HARAT 2.82% 3.77% 4.21% 2.56% -1.65%
F G ARAT 1.43% 1.01% 0.86% 1.26% 0.40%
A AT 1.66% 2.31% 2.48% 1.26% -1.22%
LT ARAT
BRI 0.96% 1.37% -0.29%
T ARST -0.01%
LHARAT 1.47% 0.29%
S FARAT 6.33% 3.77% 3.77% 3.27%
Fo 44T 2.79% 3.78% 3.45% 3.85% 6.36% 7.07% 0.71%
LRI 2.39% 3.05% 2.56% 2.06% 2.11% 1.39% -0.72%
RARAT 1.18% 2.40% 2.17% 3.05% 1.82% -1.23%
KA
F B RAT
FOM AR AT - 1.25% 3.47% 4.06% 4.19% 6.48% 6.86% 0.37%
0 S A4RAT
M AR AT 1.36% 6.66% 4.55% 3.20% 2.60% 1.64% -0.97%
B/ 447 3.67% 4.81% 5.22% 4.70%
F& AT [024% " 031% | 1.45% 2.52% 6.77% 1.37% 1.39% 0.02%
2 4RAT 1.35% 1.98%
TRAAT 1.79% 3.88% 4.71% 5.88% 7.14% 6.48% 5.78% -0.70%
I AT
A AT
W RARAT
I RARAT
REBIT
#REA 1.63% 2.34% 3.44% 6.10% 3.02% 1.36% a79%  |34s% |
BT
HE AT  1378%
PREAT 0.85% 1.50% 1.24% 1.39% 1.78% 2.18% 1.73% -0.45%
AR AT 8.61% 7.29% 9.11% 9.28% 6.88% -2.40%
b aRAT 0.83% 1.51% 2.29% 3.58% 3.68% 3.77% 3.55% -0.22%
BH 4 0.82% 1.80% 2.61% 4.08% 3.99% 4.19% 4.06% -0.14%
Ry AT 0.88% 1.01% 1.73% 2.91% 3.43% 3.25% 2.89% -0.36%
WA 1.65% 2.37% 2.32% 2.17% 2.48% 1.89% -0.59%
KR 1.48% 1.74% 1.72% 2.49% 2.20% 2.24% 2.26% 0.03%

TR N3 AR, F RAEAATI P

B RV FH, HREAT (32K, 80 5 KR, SERH) LR
REBF TR 180p £ 1. 36%, LFTEIF. KRERF, BAIT. Ky

WHLHEEXZBHERE YL 31-
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ZHONGTAI SECURITIES TFLRFEERE

T AT RATH R EA-26bp. 0bp. —1bp. —19bp £ 1. 47%.
1u%11%¢1mﬁlﬁﬁ%k¢$&$ﬁﬁ«mﬂm&i%rﬁk-
REAITIR B ED ER K, R R R F BT RAK. NRRA, TF
FRIA W EWERK, HEWREL 2000p AL, 3HE7 &, /QFEI\
#E. TH., BRHEOSDAA.

BE 23: _ETARATAI LM< Ak FEH T RF

AL RRR 2019 2020 2021 2022 1H23 2023 1H24 2023
I HAAT 4.47% 3.80% 3.42% 2.85% 2.19% 2.26% 1.87% -0.38%
HERAAT 5.63% 5.48% 3.79% 2.58% 2.03% 1.73% 1.46% -0.26%
R AAT 4.69% 4.65% 3.92% 2.21% 1.97% 1.81% 1.55% -0.26%
¥ 44T Y 3.55% 3.35% 2.93% 1.57% 1.45% 1.27% 1.12% -0.15%
B ARAT 4.11% 4.45% 3.86% 2.62% 2.14% 1.96% 1.65% -0.32%
HR A AR AT 3.55% 1.69% 1.30% 0.80% -0.04%
BHRAT 6.09% 3.55% 2.06% 1.03% -0.05%
P AT AT 6.09% 3.38% 3.06% 1.22% 1.25% 2.24% 2.16% -0.08%
R AT 5.85% 4.13% 2.92% 1.72% 1.61% 1.39% 1.20% -0.19%
R A/ AT 4.31% 3.40% 1.87% 1.89% 1.79% 1.29% 1.18% -0.11%
Sk BT 3.34% 2.74% 157%  050%  065%  057%  0.79% 0.22%
FRARAT 4.67% 4.34% 3.30% 2.26% 2.06% 1.06% 0.96% -0.10%
B BAT 5.20% 5.59% 5.14% 3.81% 2.74% 2.07% 1.90% -0.17%
SR Y 332% 3.37% 0.78% 0.35%
A B AT 5.41% 6.01% 3.97% 2.59% 1.18% 0.82% 1.12% 0.30%
AL THARAT
B ARAT 2.59% 0.82% 0.82% 0.86% 0.83% 0.88% 0.05%
TR ARAT 0.98% 1.16% 0.01%
LR ARAT 3.10% 4.23% 1.37% 1.15% 1.12% 0.90%

& MEA4R AT 2.00% 4.27% 2.41% 2.41% 2.32% 2.41%

AN 4R AT 3.28% 3.18% 2.24% 1.40% 1.53% 1.14% 0.90%

LERAT 1.69% 0.77% 1.08% 0.20%

ARARGAT 6.35% 3.44% 1.60% 1.08% 1.56% 1.17% 1.15% -0.02%

Kb AT

F S RAT 8.81% 8.28%

M AT | 1083% @ 6.44% 3.57% 4.21% 5.75% 5.19% 5.88% | 0.69% |

VG 2 RAT

TR GRAT 4.57% 4.33% 2.20% 1.24% 1.03% 0.89% 0.78% -0.11%

A H /BT 6.25% 4.92% 3.17% 2.17% 3.00% 2.36% 2.54% 0.18%
F& AT 6.17% 3.23% 4.44% 6.55% 4.88% 5.67% 5.54% -0.13%

2N R4 6.96% 1.74%

FRAAT 2.91% 2.71% 2.52% 2.54% 2.26% 3.11% 3.14% 0.04%

VLR ARAT

T BAT

& MARAT 1.91% 1.27% 0.83% 0.91% 1.12% 0.91% -0.21%

I RARAT

KRBT

HREAT 3.82% 2.04% 2.91% 3.75% 6.86% 4.63%

B eRAT

HERIT 3.09% 2.69%

PRMEAT 2.28% 0.85%

MREH 2.78% 4.85% 1.42% 1.19% 0.99% 0.90% 0.82% -0.08%

AT 4.47% 4.00% 3.12% 2.01% 1.70% 1.54% 1.36% -0.18%
B A 47 4.43% 4.16% 3.44% 2.25% 1.87% 1.73% 1.47% -0.26%
Ay AT 4.94% 3.86% 2.63% 1.55% 1.31% 1.12% 1.12% 0.00%
WA A 3.40% 2.94% 1.77% 1.29% 1.25% 1.20% 1.19% -0.01%
V& Eix 2.78% 2.67% 1.21% 1.03% 1.10% 1.31% 1.12% -0.19%

FortRR: ANE MR, ¥ RAEAPR AT

B AFHRGTE, HRBAT (32K, $0 1 REMAT, S KRA, 6 £K
B) RBERBEFMTRE Top £ 1.24%, HHFTHRIE. BERE, B4

WHLHEEXZBHER P Y- 32 -
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ZHOMGTAI SECURITIES

AT R ERE

AT AT WAAT. REATH BRI T A—-6bp. —10bp. —4bp. —2bp £
1.51%. 0.78%. 0.40%. 0.39%, XATHRFRSMEIALEENREZRK,
WA AR ARATA R AR BRIk 4 FIE, MR A, HRLRE
MRERKOARLE. HH. PR, KEWREAL 20p AL, %3EFE,
BT FR. FNL TFRIE 0 1WAA,

B # 24: | FRATA LT IR AR E

AERRRRE 2019 2020 2021 2022 1H23 2023 1H24 #2023
I 4RIT 0.93% 2.06% 1.94% 1.93% 2.04% 1.83% 1.78% -0.05%
IR ARAT 0.78% 1.78% 2.25% 2.35% 1.82% 1.78% 1.70% -0.08%
Rk 4R AT 1.45% 2.06% 1.59% 1.79% 1.70% 1.92% 1.91% -0.02%
P B A AT T 264% 2.38% 1.47% 1.35% 1.36% 1.28% 1.18% -0.10%
BT 0.48% 1.88% 1.77% 1.24% 1.00% 0.70% 0.69% -0.01%
R AR AT 0.45% 0.41% 0.35% 0.62% 0.83% 0.74% 0.62% -0.11%
B RAT 2.08% 2.32% 1.10% 0.82% 0.76% 0.76% -0.01%
P AE AT 1.12% 0.54% 0.94% 2.16% 0.76% 0.63% 0.83%

AR ARAT 0.82% 0.98% 0.61% 1.26% 1.12% 0.98% 0.84%
R /44T 0.65% 0.63% 0.58% 0.72% 0.95% 1.15% 0.69%

AL 4RAT 0.85% 0.41% 0.35% 0.41% 0.52% 0.95% 0.90% -0.05%
KK ARAT 0.54% 0.82% 0.87% 0.69% 0.61% 0.55% 0.46% -0.08%
ST ARAT 0.56% 0.46% 0.53% 0.35% 0.34% -0.01%
PG ARAT

A 4R AT 0.43% 0.78% 1.36% 2.46% 2.46% 2.00% 1.73% -0.27%
A FARAT

R ARAT 0.30% 0.92% 0.29%

FRARANT -0.01%
AT 1.73% 1.11% -0.18%
A 4RAT 0.28% 0.28% 0.28%

Mo AT 2.66% 0.65% 0.75% 0.49% 0.52% 0.03%
iRY S 0.26% 0.38% -0.04%
BARRAT 0.69% 0.55% 0.34% -0.05%
KA

FHRAT

HM 44T 0.56% 2.19% 0.62% 0.71% 1.12% 1.03% -0.08%
& 4 AT

N ARAT 0.43% 0.04%
B I/ 447 0.92% 1.43% 1.70% -0.12%
FERAT 0.94% 0.52% 0.44% -0.03%
2 4RAT 1.88% 2.42%

FRARAT 0.30% 0.08%
T IARAT

By BT

W RAAT

T ARARAT

REIBAT

HRAEAT C021% | 005% @ 0.33% 0.95% 0.00%
AT

AT 2.19% 0.91%

PRI ﬁ 0.85% 0.27% 0.39% 0.57%

REAT 2.74% 0.28% 0.36% 0.56%

A st 1.22% 1.60% 1.42% 1.45% 1.33% 1.31% 1.24%

B A4 1.46% 2.04% 1.78% 1.76% 1.64% 1.57% 1.51%

BAIT 0.80% 0.81% 0.80% 1.09% 0.88% 0.88% 0.78%

WA 0.75% 0.73% 0.44% 0.44% 0.40%

KB4 [ 014% 1009% |  152% 0.38% 0.37% 0.41% 0.39%

KA SR A WHR, P RIERIE AT
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ZHOMGTAI SECURITIES

AT R ERE

B2 RERBRRE: gG#k, WHEEBAEN

B AARKRRESHF PR EALE, BE 2024 LFF, REREARRE

BREm+110p £ 1. 04%, @k4Edsk, 24 FARRE, BEF &, K
RSB ERE, KT AT WRBITH IR T AL+13bp. +8bp.
+19bp. +7bp, WAATRIMEERZ K. RAERE, AFTEEXP TS
ERT Hpopsh, RERHRRRFERIK A 0.87%h, RAITRS, A 1. 3%,
FR A AAT 1. 38%, IEAT 1.32%, ARG @, KEWRERE, M.
R CETa A AL Sbp; WATMERE, AARATRIK, A 0.68%, HKA
ALN4RAT 0. 76%, $eIFKRAT (BRAEVASN ). F RABATAAE LA A .

BE 25: LTRITFEETHTRE

MRHERRE 2019 2020 2021 2022 1H23 2023 1H24 #2023
T RRAT 0.61% 0.56% 0.49% 0.60% 0.66% 0.70% 0.90% 0.20%
FAIRAT 0.41% 0.40% 0.39% 0.54% 0.60% 0.65% 0.83% 0.18%
AR ARAT 0.59% 0.62% 0.51% 0.65% 0.66% 0.73% 0.79% 0.06%
o E 4RAT 0.55% 0.58% 0.46% 0.63% 0.66% 0.67% 0.77% 0.10%
B ARAT 1.06% 0.95% 0.84% 0.85% 0.96% 0.81% 0.98% 0.17%
Wl f% 4R AT 0.99% 0.97% 0.94% 1.13% 1.09% 1.12% 1.14% 0.02%
R RAT 0.73% 0.81% 0.81% 0.89% 0.84% 0.89% 0.90% 0.02%
P AZARAT 0.88% 1.10% 0.95% 1.03% 1.08% 1.21% 1.30% 0.09%
R RAT 1.32% 1.35% 1.28% 1.29% 1.47% 1.42% 1.54% 0.13%
R &/ BAT 1.85% 1.95% 1.65% 1.50% 1.41% 1.52% 1.69% 0.17%
LAk AR AT 0.75% 1.04% 1.01% 1.47% 1.39% 1.42% 1.42% 0.00%
KK AAT 1.38% 1.19% 1.08% 1.09% 1.18% 1.36% 1.47% 0.11%
L FBAT 1.57% 1.65% 1.76% 1.51% 1.55% 1.69% 2.18% 0.49%
T AT 1.19% 1.13% 1.21% 1.32% 1.35% 1.37% 1.42% 0.05%
Ao RAT 0.90% 0.72% 1.07% 1.50% 1.50% 1.91% 1.85% -0.06%
b ARAT
W ARAT 0.74% 0.90% 0.88% 1.09% 1.59% 1.50% 1.64% 0.14%
TR ARAT 0.92% 0.89% 1.24% 1.39% 1.48% 1.50% 1.67% 0.18%
LT 0.66% 0.67% 0.74% 0.97% 0.96% 1.02% 1.21% 0.18%
R ARAT
AN 4R AT 0.54% 0.45% 0.35% 0.61% 0.74% 0.59% 0.76% 0.17%
LERAT 0.88% 1.12% 0.77% 0.83% 0.98% 0.89% 1.11% 0.22%
PRARGAT 0.71% 0.58% 0.51% 0.58% 0.58% 0.55% 0.68% 0.13%
Kir AT
FBRAT 0.46% 0.54%

FINARAT 1.69% 2.24% 2.15% 2.49% 2.32% 1.72% 1.64% -0.08%
G ZRAT
7N SR AT 0.61% 0.65% 0.46% 0.68% 0.92% 1.02% 1.33% 0.31%
VARVZ: Sy
& AT 0.38% 0.55% 0.61% 0.96% 0.97% 1.18% 1.32% 0.14%
2 ARAT
FRARAT 0.97% 0.99% 0.90% 1.30% 1.65% 1.98% 2.44% 0.46%
T IAARAT
T BT
HARAT 0.80% 0.76% 0.77% 0.89% 0.80% 0.78% 0.80% 0.02%
T RARAT
REBIT
HREAT 1.31% 1.10% 1.00% 1.43% 1.38% 1.67% 1.66% -0.01%
BT
7 F AT 0.79% 0.92% 1.14% 1.21% 1.49% 1.77% 0.28%
PR AT 0.51% 0.65% 0.62% 0.79% 0.94% 1.12% 1.32% 0.21%
mRBAT 0.71% 0.61% 0.66% 1.17% 1.34% 1.60% 1.58% -0.02%
LA 0.77% 0.78% 0.72% 0.85% 0.88% 0.92% 1.04% 0.11%
R g 0.61% 0.60% 0.54% 0.68% 0.71% 0.75% 0.87% 0.13%
B4 1.12% 1.20% 1.14% 1.22% 1.23% 1.30% 1.38% 0.08%
WE T 0.76% 0.85% 0.83% 1.03% 1.16% 1.14% 1.32% 0.19%
REA 0.73% 0.71% 0.72% 1.04% 1.13% 1.32% 1.39% 0.07%

HHCRIREXZ B EE S I 34 -
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ZHOMGTAI SECURITIES

AT R BARE

FARIR: G MR, RSB A

my R RE, oHER. FAF. HFERFLERX. 9 THEEK
EFRATHAWE R LA, FIig BB AE, RNRAWERR
Bamey 20 RAEA ( RRATLIEEFARE ) L FTHRATHEFR, L P2 H
By RRTAER, KAT AR ATRABI A 4

BB E, FABATRREERF MR 9bp £ 0.55% LHEALY.
Bk RE, BHAT. BWAT. MAAT. REATH AR T 4L+9bp. +9bp.
+12bp. +0bp £ 0. 54%. 0.59%. 0.5%. 1.06%. MAFERRTHKEFEF>
AT, BRRRFEEEARNKTF, BAAT. SR LR GIRBEAT.
FRANAT AT R F BBV AT IR TR 2691, 422838 K13 431K.
AN RFE, bS8 5 45 KOG AR oRAik. FR, P&V E AL Sbp VA
. dsHEF @, . FMNHE 0. IAR, BRI,

B#k 26: |EFRITNITABZEBLHTRE

HHCRIREXZ B EE S 3L- 35 -
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ZHONGTAI SECURITIES TR ERSE
MAEBRRE 2019 2020 2021 2022 1H23 2023 1H24 #2023
IHRAT 0.23% 0.28% 0.24% 0.39% 0.42% 0.44% 0.60% 0.16%
HRARAT 0.23% 0.19% 0.20% 0.36% 0.42% 0.42% 0.54% 0.12%
R AR AT 0.30% 0.38% 0.36% 0.51% 0.50% 0.55% 0.58% 0.03%
b E 4T Y 0.26% 0.29% 0.24% 0.41% 0.43% 0.42% 0.47% 0.06%
B AAT 0.36% 0.37% 0.34% 0.44% 0.47% 0.37% 0.48% 0.11%
A ARAT 0.38% 0.47% 0.43% 0.57% 0.50% 0.55% 0.50% -0.05%
BERAT 0.25% 0.29% 0.28% 0.35% 0.35% 0.37% 0.40% 0.03%
P15 4RAT
AR ARAT 0.27% 0.34% 0.40% 0.52% 0.58% 0.62% 0.75% 0.13%
R & /44T 0.21% 0.22% 0.26% 0.50% 0.57% 0.67% 0.83% 0.15%
Sk AR AT 0.33% 0.53% 0.49% 0.56% 0.51% 0.56% 0.65% 0.09%
KK AAT
ELRIT
S ARAT Y 0.30% 0.31% 0.34% [00% | 0.32% 0.30% 0.44% 0.14%
A B RAT
AL FARAT
R ARAT 0.47% 0.40% 0.43% 0.43%
T ARAT 0.60%
ILAARAT
A ARAT
M BRAT 0.18% 0.13% 0.16% 0.04%
b ARAT 0.16% 0.14% 0.16% 0.20% 0.26% 0.35% 0.08%
BARGRAT 0.25% 0.25% 0.25% 0.41% 0.46% 0.45% 0.63% 0.19%
K ARAT
# B RAT - 0.14%
FM 4RAT 0.52% 0.96% | 1.65%  167% @ 1.17% 1.12% -0.05%
7 5 AT 0.66% 0.50% 0.47%
M ARAT 0.15% 0.24% 0.22% 0.17% 0.27% 0.10%
B/ AT
F-& AT
2 ARAT
TR AT 0.34% 0.29% 0.27% 0.52% 0.71% 0.77% 1.08% | 031% |
IR ARAT
A AT
# BARAT 0.27% 0.15% 0.23% 0.50% 0.52% 0.49% 0.52% 0.03%
I RAAT
KRBT
HRHAT 0.24% 0.27% 0.41% 0.75% 0.84% 1.15% 1.33% 0.18%
H AT
hF4AT . 0.08%  009%
PR 0.28% 0.33%
R TAT 0.33% 0.31% 0.46% 0.77% 1.01% 1.11% 1.05% | -007% |
4T 0.27% 0.31% 0.29% 0.43% 0.45% 0.47% 0.55% 0.09%
B A 47 0.27% 0.30% 0.28% 0.43% 0.45% 0.46% 0.54% 0.09%
B 4T 0.28% 0.35% 0.36% 0.41% 0.45% 0.50% 0.59% 0.09%
WEAT 0.17% 0.24% 0.26% 0.37% 0.41% 0.38% 0.50% 0.12%
KB 4T 0.28% 0.29% 0.43% 0.74% 0.93% 1.06% 1.06% 0.00%

FoARR: AN A MR, RIERFTIT AT

B EAFFE, HARTRRRESM LS 12bp £ 2.25%, EBLREAT
FXATH R, BERE, BAAT. BWAT. AT RATHIRL
ZAk+19bp. +4bp. +27bp. —48bp £ 2. 01%. 2.62%. 2.26%. 0.92%. 1%
AFRRFELTFIRFRGZHE, 44K 2020 FRF5H 220p, TUEAF
R R EAT G, 2024 L ¥FFHFR FRATEARERK, T2/ A
I, AT A FRRE B AT 18 LA{a 30 ks R
RATIE R TS, AR, #BELASE, THEREAFTIR
& RERACTR R F otk Al N6 B BT . AR A, IRHLECETE AR
KA # 2
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ZHOMGTAI SECURITIES

AT R ERE

BE 27: T RIEAFRHTRE

FRERRE 2019 2020 2021 2022 1H23 2023 1H24 #2023
IS 2.21% 1.89% 1.90% 1.83% 2.27% 2.45% 3.03% i
HIRAAT 1.03% 1.40% 1.33% 1.45% 1.66% 1.65% 1.85% 0.20%
R AR AT 1.57% 1.55% 0.99% 1.23% 1.60% 1.40% 1.42% 0.02%
o E 4R AT Y 2.15% 2.45% 2.00% 1.98% 1.89% 1.79% 1.63% -0.16%
B ARAT 2.38% 2.27% 2.20% 1.95% 2.44% 1.92% 2.32% 0.41%
WA AR AT 1.74% 1.83% 1.65% 1.94% 1.82% 1.71% 1.73% 0.02%
B ARAT 1.35% 1.66% 1.65% 1.77% 1.68% 1.75% 1.78% 0.03%
P AZARAT
R AT 2.30% 2.52% 1.98% 1.82% 2.49% 2.43% 2.56% 0.13%
B & /AT 2.48% 3.28% 2.95% 2.67% 2.90% 2.98% 3.24% 0.26%
SE Ak AR AT 1.47% 2.16% 2.29% -0.05%
K KEAT
B RAT
S ARAT Y 1.66% 2.16% 2.11% 2.68% 2.88% 2.77% 2.70% -0.07%
AT AT
LT ARAT
B R ARAT 2.14% 1.80% 3.15% 3.15%

TR AT
ILARARAT
FrasRAT
A ARAT
AT 1.63% 1.74% 1.65% 1.84% 2.14% 1.76% 2.14% 0.38%
ARAR AT 0.87%
Kb aAT
F 5 RAT
FRMN BAT 1.56% 2.10% 2.07% 2.09% 2.04% 2.10% 2.21% 0.11%
SR AT
TR ARAT
JB /AT
F & BT 0.82% 1.79%
Z O ARAT
FRAAT 1.02% 0.79% 1.51% 1.79% 1.99% 2.46% 0.47%
LA ARAT
T BAT
¥ BARAT 0.93% 085%  063%  062%  091% 1.40% 092% | -048% |
T RARAT
REBAT
HREAT
HeRAT
B ERIT [ 047%  0.85%
FARBAT 1.33% 1.72%
mRBEAT
LA 4RAT 1.80% 2.03% 1.84% 2.02% 2.21% 2.14% 2.25% 0.12%
B # 47 1.81% 1.85% 1.63% 1.66% 1.92% 1.82% 2.01% 0.19%
BT 1.81% 2.27% 2.12% 2.47% 2.59% 2.58% 2.62% 0.04%
WEAT 1.46% 1.58% 1.37% 1.76% 1.92% 1.99% 2.26% 0.27%
REAT 1.01% 1.39% 0.91% 1.40% 0.92%
FAtIR: A WHR, T RIERFIE AT
B HRRTE, BRBATRREERSF LS Top £ 1.45%, E—FEMKE

WH LRk EXZ B ER P Y- 37 -

B4 EH, HARTAT. RBTEABERK. Bk F, BAIT.
BEAT. WEAT. REATH AR fL+2bp. +10bp. +31bp. +40bp £
1.31%. 1. 63%. 1.47%. 1. 96%. RIBAE RSB, HERTRREH 2022
XB L 1 T%, sk 1H23 F= 2023 ¥ ZIH Rk BAS 3, 1H24 SF M@
B, AERE, RSN KA . FRN, EEW@ A 10bp
ks R, FR. IR EA S AR, HheARiE 30bp.



[PIEiE3S

ZHOMNGTAI SECURITIES AAeRERE
% 28: L THRTAAN BRI TRE
HERRRR 2019 2020 2021 2022 1H23 2023 1H24 #2023
IR 2.30% 2.00% 1.65% 1.71% 1.84% 1.34% 1.65% 0.32%
AR AT 1.33% 0.95% 0.95% 0.87% 0.66% 0.84% 0.88% 0.04%
R AT 0.96% 1.85% 1.21% 1.16% 0.94% 1.00% 1.13% 0.13%
P E AT A
B ARAT 1.82% 1.79% 1.71% 1.66% 1.89% 1.45% 1.46% 0.01%
W i 4R AT 1.23% 1.17% 1.54% 2.12% 2.23% 1.80% 1.55% -0.26%
B RAT 1.19% 1.39% 1.40% 1.35% 1.18% 1.23% 1.15% -0.08%
AT ARAT
R ARAT 2.60% 2.89% 4.08% 3.72% 3.39% 2.78% 2.98% 0.20%
R A&/ R AT 0.60% 0.60% 0.94% 1.07% 0.95% 1.02% 0.96% -0.05%
Sk AR AT 1.57% 2.19% 2.08% 2.18% 2.25% 2.08% 2.20% 0.12%
K KARAT
R RAT
AR AT Y 0.74% 0.70% 1.26% 2.03% 1.38% 1.23% 1.46% 0.23%
AR RAT
LT ARAT
W ARAT 1.20% 1.15% 1.28%
TR ARAT 1.56% 1.56%
ILIRARAT
M ARAT
Ao AR AT 0.46% 0.61% 0.48% 1.07% 1.72% 1.10% 1.32% 0.22%
LA 1.15% 1.87% 1.46% 1.70% 1.81% 1.21% 1.49% 0.28%
PRARGAT 19.96% 9.06% 3.87% 3.05% 0.69% 0.71% 0.70% -0.01%
Kb 4AT
# B 4T 020%™ 1.03%
RN ARAT 4.48% 8.19% 5.00% 2.87% 1.81% 1.08% 0.97% -0.11%
AT
oM AR AT 0.93% 1.63% 1.00% 0.94% 1.26% 1.44% 1.38% -0.05%
JE 1/ 54T 0.37%
Fo & BT 0.88%
2 ARAT
R ARAT 0.96% 0.81% 1.50% 1.65% 1.32% 1.42% 0.10%
TR ARAT
A HAT
F MAAT 0.64% 0.62% 0.63% 0.90% 0.96% 0.79% 0.96% 0.17%
T RARAT
R BT
HRAIT 0.89% 0.93% 1.57% 1.72% 1.57% 1.72% 2.06% 0.34%
BT
AT 5.20% 4.01%
PREAT 0.54% 1.20%
AR AT 1.39% 0.94% 0.93% 1.47% 1.40% 1.83% 2.36% 0.52%
A ARAT 1.41% 1.47% 1.52% 1.70% 1.58% 1.38% 1.45% 0.07%
B A 47 1.47% 1.41% 1.41% 1.58% 1.51% 1.30% 1.31% 0.02%
Ay AT 1.51% 1.61% 1.92% 2.03% 1.69% 1.53% 1.63% 0.10%
WHEAT 0.96% 1.40% 1.10% 1.40% 1.68% 1.16% 1.47% 0.31%
KRBT 1.36% 1.20% 0.90% 1.35% 1.30% 1.55% 1.96% 0.40%
TA KR ) MR, P RAEAAR T
B Z2ERFE, FARTRRRESFmEA 16bp £ 1.26% RTFE=4FF

B BERRE, BAT. BT, WAT. RETH 5 IR EAL+18bp.
+6bp. +60bp. —16bp & 1.30%. 1.02%. 1.96%. 1.44%, #RIBHEKILIEN
R, ZERARER 2019 X5 F.5 1.84%, sLEf 2021 £k i i
Lo1%-1. 26%Z 18 P&k 3, & FLEREZ AR, FHELEMNE
AT, MEERETERELRDEZIRNLYE, GHdIEE, TR
EABEALEATH. NMEERE, R ERERROA TR, HR.

HH S RIREXZ B EE S B34 38 -



[PIEiE3S

ZHONGTAI SECURITIES AAeRERE

M. AR, IRELELENEE A Sbp vA b,

B# 29: EFRITAIABETHARE

ABERRRE 2019 2020 2021 2022 1H23 2023 1H24 #2023
I 4RAT 2.23% 1.30% 0.97% 0.91% 0.79% 0.86% 0.91% 0.05%
L ARAT 3.74% 0.99% 0.72% 0.65% 0.58% 0.95% 1.57% 0.61%
R 44T 1.62% 0.85% 0.64% 0.65% 0.57% 0.76% 0.77% 0.00%
o E AT Y 1.25% 1.10% 0.85% 0.97% 1.08% 1.14% 1.42% 0.29%
B ARAT 2.96% 1.27% 0.69% 0.72% 0.61% 0.78% 0.88% 0.09%
WAk AR AT 2.42% 1.99% 1.67% 1.69% 1.61% 1.72% 1.87% 0.15%
BT 0.81% 0.64% 0.62% 0.64% 0.56% 0.61% 0.63% 0.02%
P AZARAT
R RAT 1.42% 1.51% 1.30% 1.51% 1.59% 1.51% 1.60% 0.09%
R A/ 54T 3.00% 2.82% 2.13% 1.61% 1.17% 1.20% 1.38% 0.18%
Lk AR AT 1.25% 0.67% 0.52% 0.56% 0.61% 0.79% 0.80% 0.01%
K KEAT
B RAT
R AT Y 1.34% 1.13% 1.01% 2.69% 1.45% 0.83% 0.83% 0.00%
T ARAT
LT ARAT
&R RAT 0.59% 0.70% 0.84%

T ARAT 3.04%
SLIRAT 2.82% 2.26% 1.43% 1.07% 1.05%
& P 4R AT
AN BRAT 1.13% 0.73% 0.55% 0.76% 0.73% 0.69% 0.91% 0.22%
bisaiT 0.64% 0.53% 0.29% 0.57% 0.95% 1.15% 1.49% 0.35%
ARARARAT 13.65% 8.96% 4.79% 1.92% 1.37% 0.97% 0.92% -0.05%
Ky 4RAT
F B RAT 2.71% 1.63%
FN ARAT 3.21% 4.03% 3.46% 3.38% 3.15% 2.44% 2.31% -0.13%
G S AT
TN ARAT 0.84% 0.76% 0.57% 0.95% 1.37% 1.51% 2.27% 0.76%
B/ AT 0.21%
Fo & BT 0.75%
Z N ARAT
&R ARAT 2.30% 2.23% 2.46% 3.20% 4.42% 5.37% 0.95%
VLI 4RAT
T8y AT
H MARAT 0.95% 0.92% 0.94% 0.99% 0.80% 0.78% 0.80% 0.02%
TR RAPAT
KRBT
HREAT 2.42% 2.02% 1.59% 2.00% 1.79% 2.04% 1.83% -0.21%
F AT
IhF 44T
PR 2.78% 1.18%
wAREAT 0.87% 0.82% 0.73% 1.49% 1.74% 2.05% 1.78% -0.27%
A ARAT 1.84% 1.43% 1.12% 1.13% 1.02% 1.10% 1.26% 0.16%
B A4 1.97% 1.36% 1.06% 1.06% 0.99% 1.12% 1.30% 0.18%
Ay T 1.74% 1.56% 1.24% 1.24% 1.01% 0.97% 1.02% 0.06%
WA 1.54% 1.41% 1.07% 1.12% 1.28% 1.36% 1.96% 0.60%
RE4T 1.29% 1.08% 0.94% 1.40% 1.41% 1.59% 1.44% -0.16%

TR A MR, P RESFI AT

3.3 WA 2024 EFF @ HEAR 2023 A 46T

B 1. EEEAL: 2024 EFAF EHARATHRIEIRAR 2023 4T 10bp £ 1. 4%,
A FH AR AEREL.
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ZHONGTAI SECURITIES AAeRERE

SR EE, WHFER 2023 FEARE GBI KA R/ KT K
BAT. BAAT, 5 E Fh+4bp/+9bp/+14bp/+15bp, H b, KATLIHEL
FeA s FARAKE (1.23%), RATAB R 5 K-F (1. 84%).

Ak A, 2024 EFF IR 2023 FRERZGNMERA: 0. F
K, PREWEEART 60bp,

B# 30: | HRITEHERIENR
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ZHOMGTAI SECURITIES TR ERE
1Q23 1H23 3Q23 2023 1Q24 1H24 1H24%52023 1H24@EH

T AAT N.A. 1.18% N.A. 1.27% N.A. 1.34% 0.07% 0.16%
AR AAT N.A. 1.13% N.A. 1.12% N.A. 1.27% 0.16% 0.14%
R A AT N.A. 0.99% N.A. 1.08% N.A. 1.07% -0.02% 0.08%
W 4R AT N.A. 0.98% N.A. 1.06% N.A. 1.21% 0.15% 0.23%
B ARAT 1.22% 1.28% 1.33% 1.38% 1.39% 1.45% 0.06% 0.17%
BR % AR AT 0.95% 0.96% 0.92% 0.91% 0.99% 1.06% 0.15% 0.10%
BRERAT 1.23% 1.25% 1.25% 1.26% 1.31% 1.42% 0.16% 0.16%
AT ARAT N.A. 1.43% N.A. 1.63% N.A. 1.86% 0.24% 0.43%
R AT N.A. 2.07% N.A. 2.02% N.A. 2.12% 0.10% 0.05%
R &/ 54T N.A. 2.00% N.A. 2.00% N.A. 2.18% 0.17% 0.17%
Sk AT N.A. 1.43% N.A. 1.36% N.A. 1.45% 0.09% 0.02%
KK AAT N.A. 1.93% N.A. 1.95% N.A. 2.20% 0.26% 0.27%
R RAT N.A. 2.19% N.A. 1.96% N.A. 1.97% 0.01% -0.22%
TR N.A. 1.71% N.A. 1.76% N.A. 1.72% -0.04% 0.01%
AR RAT N.A. 1.77% N.A. 1.62% N.A. 2.16% 0.54% 0.39%
bR AR AT N.A. 1.67% N.A. 1.72% N.A. 1.82% 0.10% 0.15%
) R ARAT N.A. 1.25% N.A. 1.31% N.A. 1.25% -0.06% 0.00%
TR ARAT N.A. 0.85% N.A. 0.93% N.A. 0.92% -0.01% 0.07%
L RARAT N.A. 0.99% N.A. 1.04% N.A. 1.12% 0.08% 0.13%
R ARAT N.A. 2.91% N.A. 2.05% N.A. 2.60% 0.55% -0.32%
FMAAT  054%  n0i50% . 0/68% 0.70% 0.08% 0.11%
LiEAT N.A. 1.68% N.A. 1.71% N.A. 1.72% 0.01% 0.04%
PRARAT N.A. 0.82% N.A. 0.80% N.A. 0.90% 0.10% 0.08%
K ARAT N.A. 1.59% N.A. 1.53% N.A. 1.98% 0.45% 0.39%
FBRAT N.A. 1.52% N.A. 1.42% N.A. 1.54% 0.12% 0.03%
FRM ARAT N.A. 3.04% N.A. 4.11% N.A. 4.65% 0.54% 1.60%
G 524 AT N.A. 2.02% N.A. 2.29% N.A. 5.03% 2.75% 3.01%
T AR AT N.A. 0.73% N.A. 0.72% N.A. 0.93% 0.21% 0.20%
JB 1/ 54T N.A. 1.50% N.A. 1.10% N.A. 1.50% 0.40% 0.00%
& AT N.A. 1.06% N.A. 1.00% N.A. 0.99% -0.01% -0.07%
2N 44T N.A. 5.75% N.A. 3.45% N.A. 2.61% -0.84% -3.14%
FRAAT N.A. 2.57% N.A. 1.95% N.A. 1.90% -0.06% -0.67%
LI ARAT N.A. 1.46% N.A. 1.19% N.A. 1.27% 0.08% -0.19%
T AT N.A. 0.68% N.A. 0.66% N.A. 0.78% 0.12% 0.11%
W AT N.A. 1.02% N.A. 1.23% N.A. 1.54% 0.32% 0.52%
HARARAT NA  L068% | NA 0.73% N.A 1.03% 0.30% 0.41%
KR BAT N.A. 1.43% N.A. 1.70% N.A. 1.90% 0.19% 0.47%
FHREAT N.A. 2.39% N.A. 3.55% N.A. 2.86% -0.68% 0.47%
HAHAT N.A. 1.22% N.A. 1.29% N.A. 1.40% 0.11% 0.18%
% ERAT N.A. 0.89% N.A. 1.84% N.A. 1.77% -0.06% 0.88%
P REAT N.A. 1.36% N.A. 1.25% N.A. 1.31% 0.05% -0.06%
mRBAT N.A. 1.40% N.A. 1.42% N.A. 1.52% 0.10% 0.12%
A ARAT 1.11% 1.26% 1.14% 1.30% 1.20% 1.40% 0.10% 0.14%
B A 47 1.09% 1.08% 1.13% 1.14% 1.19% 1.23% 0.09% 0.15%
)i e 1.23% 1.69% 1.25% 1.68% 1.31% 1.84% 0.15% 0.15%
RAAT 0.54% 1.36% 0.68% 1.39% [NOBAN  1.53% 0.14% 0.17%
KRB AT N.A. 1.35% N.A. 1.50% N.A. 1.54% 0.04% 0.19%

TR KR 8 MR, ¥ ARIERFTR T

2. W90 R L G B REEL: e A, ARk A: 2024
FF EPLRATEH 90 RoA £ LR E KR b+100p £ 0. 88%, 4% 2023
S K +8bp, M 90 AL E LAl —% A,

&J\ﬁﬁ{*ﬁ_’ @kbiﬁ@/ﬁ&]']‘ﬂk?‘b: Hiﬁ]\,—‘ j)&i‘\‘gj—/ﬁ-\ kﬁa ]—‘;’]
e A 3 Obp/+7bp/+Tbp/+14bp. K AT 4 3+ 1H 2 3 AR e AR K -F

HHCRIREXZEHEE SRR 41 -



[PIEiE3S

ZHONGTAI SECURITIES AAeRERE
(0.81%); BetriTs s (1.05%) {2 LA+ E & 0.

m MNERERAE, 2024 LFFRILKERZONRA: 0. FR. FE& B
. A, FlHbiE 10bp A L.

B# 31: _FHRTEH 90 FU_E L FA

1Q23 1H23 3Q23 2023 1Q24 1H24 1H24%:2023  1H24[E]EE

I 44T N.A. 0.75% N.A. 0.86% N.A. 0.90% 0.04% 0.15%
HIXARAT N.A. 0.69% N.A. 0.77% N.A. 0.89% 0.13% 0.20%
R AT N.A. 0.58% N.A. 0.59% N.A. 0.69% 0.10% 0.10%
B 44T N.A. 0.62% N.A. 0.69% N.A. 0.78% 0.09% 0.15%
B ARAT N.A. 0.84% N.A. 0.86% N.A. 0.91% 0.05% 0.07%
i 4R AT N.A. 0.62% N.A. 0.59% N.A. 0.66% 0.07% 0.04%
B ARAT 0.73% 0.74% 0.75% 0.70% 0.72% 0.74% 0.03% 0.00%
A RAT N.A. 0.81% N.A. 0.89% N.A. 0.94% 0.06% 0.13%
TR AAT N.A. 1.36% N.A. 1.25% N.A. 1.25% 0.00% -0.11%
R &/ B4 N.A. 1.49% N.A. 1.37% N.A. 1.55% 0.18% 0.06%
S ARAT N.A. 0.91% N.A. 0.73% N.A. 0.84% 0.11% -0.07%
KX KARAT N.A. 1.22% N.A. 1.11% N.A 1.13% 0.03% -0.09%
7 HAT N.A. 1.38% N.A. 1.44% N.A. 1.50% 0.05% 0.12%
T AT N.A. 0.69% N.A. 0.63% N.A. 0.69% 0.07% 0.00%
R RAT N.A. 1.08% N.A, 1.14% N.A. 1.25% 0.11% 0.17%
bR ARAT N.A. 1.07% N.A. 1.07% N.A 1.13% 0.06% 0.06%
R ARAT N.A. 0.82% N.A. 0.80% N.A. 0.68% -0.12% -0.15%
TR ARAT N.A. 0.58% N.A, 0.56% N.A 0.58% 0.02% 0.00%
LR ARAT N.A. 0.62% N.A, 0.57% N.A. 0.60% 0.03% -0.02%
% a4 AT N.A. 1.44% N.A, 0.92% N.A. 1.45% 0.53% 0.01%
A ARAT 0.40% 0.44% 0.46% 0.44% 0.44% 0.53% 0.09% 0.09%
LiERAT N.A, 1.20% N.A, 1.14% N.A. 1.36% 0.21% 0.15%
ARARARAT N.A. 0.53% N.A, 0.57% N.A. 0.52% -0.05% -0.01%
KR4 N.A. 0.85% N.A, 0.96% N.A. 1.08% 0.13% 0.24%
F BT N.A, 1.01% N.A, 0.87% N.A. 1.00% 0.12% -0.01%
FRNARAT N.A. 1.74% N.A, 1.75% N.A. 2.74% 0.99% 1.00%
G 4404 N.A, 1.08% N.A. 1.23% N.A. 2.16% 0.92% 1.07%
TN 44T N.A, 0.58% N.A, 0.52% N.A. 0.63% 0.11% 0.05%
JEI1/RAT N.A, 0.63% N.A. 0.71% N.A. 0.74% 0.03% 0.11%
F & 44T N.A, 0.79% N.A, 0.82% N.A. 0.63% -0.19% -0.16%
2 44T N.A. 1.42% N.A. 1.17% N.A. 1.00% -0.17% -0.42%
FRARAT N.A. 1.08% N.A. 1.12% N.A. 1.09% -0.04% 0.01%
TR ARAT N.A. 0.67% N.A. 0.78% N.A. 0.77% -0.01% 0.10%
T HRAT N.A. 0.43% N.A. 0.44% N.A. 0.50% 0.07% 0.07%
W RARAT N.A. 0.55% N.A, 0.60% N.A. 0.63% 0.03% 0.08%
B RS NA  08E% T NA 0.44% N.A. 0.51% 0.07% 0.14%
KRR BAT N.A. 0.53% N.A. 0.65% N.A. 0.82% 0.17% 0.30%
HRBAT N.A. 1.48% N.A. 1.26% N.A. 1.22% -0.03% -0.26%
AT N.A. 0.88% N.A. 0.90% N.A. 0.98% 0.08% 0.10%
AT N.A. 0.43% N.A. 0.72% N.A. 0.74% 0.02% 0.31%
FREAT N.A. 0.79% N.A. 0.92% N.A. 0.92% 0.00% 0.13%
wRBAT N.A. 0.88% N.A. 0.93% N.A. 0.90% -0.03% 0.02%
i 0.70% 0.78% 0.72% 0.80% 0.69% 0.88% 0.08% 0.10%
B A 47 N.A. 0.68% N.A. 0.73% N.A. 0.81% 0.08% 0.14%
AT 0.73% 1.04% 0.75% 0.98% 0.72% 1.05% 0.07% 0.00%
AT 0.40% 0.87% 0.46% 0.83% 0.44% 0.93% 0.10% 0.07%
RE 4T N.A. 0.79% N.A. 0.85% N.A. 0.86% 0.01% 0.07%

TR R DS MR, FRIESFRAT
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AT R BARE

B 3. REAEMHEL: 2024 EFFATREARAEH 90 R+ RRAZRA
AN, ARG T, WAL RR @ 2024 EFSF@rd) Bk
Bo112.13%, 4% 2023 - RIEH 9. 38 AN b, KAATRBRINEZA T4, @
BT R A 96.06%, FHpbtiskigh 140%+, o, WMBITIRI? 14.16
NGB, BAATRIE 13. 76 AN, W90 KA L SRR i 4Tk
90 AvA L EHRER A 70.23%, k2023 S K4RF 6. 85 ANk, BAAT. &
AT MR BATH B ZAL+T. 17, +6. 13, +10. 62, +1.25 /%,
A 32: kPRI TRAZNA
B/ R BHIOX R E/ KRR
1H23 2023 1H24 1H24162023 % 3 1H23 2023 1H24 1H24 12023 % 3h

IH4RIT  86.60% 93. 47% 99. 47% 6.00% 55. 24% 63. 14% 66. 62% 3. 49%

EIRAAT 82.70% 81. 74% 94. 41% 12. 68% 50. 53% 56. 03% 66. 20% 10.17%

R SRS 72. 95% 81. 30% 81. 02% -0. 28% 43.15% 44.39% 52.31% 7.92%

5 44T 75.90% 83.19% 97. 61% 14. 42% 48.55% 54. 09% 62. 83% 8.73%

B4R 95.11% 104. 19% 109. 68% 5. 49% 62.52% 64. 71% 69. 04% 4.33%

WRARARAT  118.71% 109. 74% 126. 69% 16.96% 76.59% 71. 45% 78. 95% 7. 49%

RBWAST 131, 46% 133.13% 150. 69% 17. 55% 77. 56% 74. 41% 78. 43% 4.02%

PAZAAT  118.49% 138. 00% 156. 40% 18. 40% 67. 15% 75. 1% 79. 29% 4.18%

HAEAAT  138.63% 136. 56% 150. 73% 14.16% 91. 00% 84. 31% 88. 72% 4. 40%

RA/BRAT  127.51% 135. 04% 148. 36% 13.32% 94. 79% 92. 25% 105. 35% 13.10%

SLAARAT 132.86% 127. 00% 135. 05% 8. 05% 84. 40% 68. 30% 77.90% 9. 60%

R KRAAT  148.16% 155. 27% 175. 98% 20. 71% 93.32% 88. 16% 90. 28% 2.13%

HFLAT 127.47% 117. 67% 119. 04% 1.38% 80. 13% 86. 45% 90. 45% 4.00%

TSRS 166, 64% 166. 23% 161. 44% -4.79% 67. 00% 59.16% 64. 79% 5. 63%

MBS  122.30% 112.97% 151. 79% 38. 83% 74. 80% 79. 34% 87. 80% 8. 46%

LTS 125.20% 130. 40% 139. 36% 8. 96% 80. 24% 80. 90% 86. 40% 5. 49%

W ARAT 139. 34% 145. 73% 150. 37% 4. 64% 91.78% 89.11% 81.19% -7.92%

THAAT  112.41% 123. 00% 121. 54% —1. 47% 76. 74% 73. 54% 76. 54% 2.99%

IHARAT 108.98% 115. 80% 125. 68% 9.88% 67. 55% 63.21% 67.01% 3.81%

HEARAT 197, 70% 128. 36% 160. 70% 32. 34% 97.76% 57. 60% 89.93% 32.33%

HMBAT  77.70% 82.52% 92. 38% 9. 86% 57. 47% 58.15% 69. 55% 11. 40%

LA 137.80% 141. 61% 142. 31% 0. 70% 98. 61% 94. 62% 112. 25% 17. 63%

RAAAT 114, 40% 117.72% 136. 06% 18. 34% 74. 16% 83. 46% 78. 29% -5.17%

K gAT  137.23% 133. 66% 170. 95% 37. 29% 73. 39% 83.51% 93. 69% 10. 18%

FBARAT 133.05% 120. 25% 132. 04% 11. 79% 88. 58% 74.10% 85. 19% 11.10%

MBS 163.01%  219.40% | 247.88% 28. 47% 92.97% 93. 47%

BT 162.01%  169.77% | 292.27% NZZsn 87. 08% 91.58% | 125.26% 33. 68%

FMNEAT  85.20% 86. 23% 110. 30% 24. 07% 67. 20% 62. 39% 74. 90% 12.51%

JEI1/44T  187.45% 144. 01% 198.57% 54. 57% 78. 45% 93.13% 98. 02% 4.88%

FE AT 83. 28% 79. 63% 79.70% 0. 07% 62. 26% 65. 42% 50. 90%

ZHAAT  337.67% 199. 88% 143. 49% 83. 48% 67. 85% 55.01%

FRAST 211, 75% 146. 26% 151. 58% 5.32% 88. 64% 84. 04% 86. 96% 2.92%

LRARAT  148.14% 122.07% 129. 84% 7.77% 68. 39% 80. 05% 78. 55% ~1.50%

FABAAT  87.25% 84. 16% 99.17% 15.01% 55. 76% 55. 78% 63. 74% 7.96%

FWARAT 136, 30% 163.22% | 202.30% 39. 09% 73.72% 79. 43% 82. 39% 2.97%

FRARAT  68.12% 80. 78% 113. 55% 32.78% 39. 67% 48.10% 55. 81% 7.70%

REBIT  162.28% 181.54% | 201.33% 19. 79% 59. 94% 69. 30% 87.57% 18. 27%

HEREH  124.04% 195. 56% 158. 98% -36. 58% 76. 83% 69. 26% 67. 89% -1.37%

Fe4AT 102.51% 111, 74% 121.92% 10. 18% 73. 60% 77. 50% 84. 67% 7.18%

BERT  90.71% 188. 76% 182. 25% -6.51% 43.62% 73.53% 75. 99% 2.47%

PRBAT  143.68% 128. 49% 134. 76% 6. 28% 83. 05% 94. 35% 94.92% 0.57%

MARBT  115.86% 119.18% 128. 00% 8. 82% 72. 50% 78.07% 75. 53% ~2.54%

EFRF 99.06%  102.75%  112.13% 9.38% 61.29% 63. 38% 70. 23% 6. 85%

B & 47 82.96% 87. 89% 96. 06% 8.17% 51.88% 56. 37% 63.53% 7.17%

B4 133.95%  136.29%  150.05% 13.76% 82. 48% 79. 24% 85. 37% 6.13%

BB 128.02%  132.50%  146. 66% 14. 16% 81. 68% 78.73% 89. 35% 10. 62%

REAT 122.96%  138.14%  142.03% 3.90% 72.19% 78.12% 79. 38% 1. 25%

FALRR: NE) MR, T RIESBTR AT
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3.4 REHE: A7 2024 RER 2R IRI+0. 13K, BRRATI ARSI I
& T %

B REBER 104 KREBLERIFLIE 0. T3 AL F 244, 4%, HHkk
A, RUITREE 2 EBRS(INBEREK: X7, RWAT. RBAT.
RBATREBEZE55H 243. 09%., 223. 84%. 308. 94%F= 358. 43%, IRtk
TA+1.90. —1.51. —6.31 Ao—4.57 M@ b, AEF @, 2024 KEE
E2RUFESE, PRAEDTFANESOANBRA BT T AN K
Af L I R4 wIR . FRFREBAT, REEEFA 4000+,

B 2Q24 RRIRILERFE 3. 05%. KAT. BWAT. WALT. REATHHIK
P Fh+1bp. —1bp. —7bp. —7bp £ 3.12%. 2. 74%. 3.22%F= 3. 88%. KK
PSR EAE S A AR RAT . AT kAL A . ST, w k.
FR. FR. R, WAE %A L,

B &% 33: LHRITHEEZRFKITL
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ZHONGTAI SECURITIES TLFEERE
REBER AR
4Q23 1Q24 2Q24 2Q243 Ey 4Q23 1Q24 2Q24 2Q2434 tt
T RRAT 213.97% 216.31% 218.43% 2.12% 2.90% 2.93% 2.95% 0.01%
FIRAT 239.85% 238.17% 238.75% 0.58% 3.28% 3.24% 3.22% -0.01%
R B AT 303.87% 303.22% 303.94% 0.72% 4.05% 4.02% 4.00% -0.01%
¥ & AT 191.66% 199.94% 201.69% 1.75% 2.44% 2.48% 2.50% 0.02%
B ARAT 197.69% 197.05% 207.29% 10.24% 2.63% 2.60% 2.73% 0.13%
Wi 4R AT 347.56% 326.87% 325.61% -1.26% 2.88% 2.75% 2.71% -0.03%
B RAT 437.70% 436.82% 434.42% -2.40% 4.14% 4.01% 4.08% 0.07%
WS HRAT 207.59% 207.79% 206.76% -1.03% 2.45% 2.44% 2.46% 0.02%
AR AAT 173.51% 172.84% 175.37% 2.53% 2.57% -0.03%
R A/ AT -0.10% 2.22% 0.03%
SE b AR AT 245.21% 245.51% 237.82% -7.70% 2.63% 2.63% -0.07%
X KARAT 181.27% 185.10% 172.45% -12.65% 2.27% 2.31% -0.15%
LR RAT 160.06% 160.57% 162.48% 1.91% 2.67% 2.67% 2.69% 0.02%
T AT 277.63% 261.66% 264.26% 2.59% 2.94% 2.79% 2.82% 0.03%
A A ARAT 182.59% 177.50% 178.13% 0.63% 2.62% 2.54% 2.53% -0.01%
bR ARAT 216.78% 213.13% 208.16% -4.97% 2.86% 2.79% 2.72% -0.07%
T ARAT 360.58% 356.95% 345.02% -11.93% 3.24% 2.98% 2.87% -0.10%
TR ARAT 461.07% 431.61% 420.55% -11.06% 3.50% 3.27% 3.19% -0.08%
ILIRARAT 386.37% 371.22% 357.19% -14.03% 3.48% 3.38% 3.18% -0.20%
& [ 44T 244.49% 247.29% 257.82% 10.53% 3.90% 4.03% 4.16% 0.13%
A 4R AT 561.37% 551.23% 545.16% -6.07% 4.25% 4.20% 4.14% -0.06%
LiEgAT 272.66% 272.13% 268.97% -3.16% 3.29% 3.29% 3.25% -0.04%
PRARARAT 504.29% 503.75% 496.04% -7.71% 3.42% 3.33% 3.28% -0.06%
Ky B4y 314.19% 313.28% 312.82% -0.47% 3.60% 3.59% 3.62% 0.03%
F B RAT 225.90% 232.33% 234.47% 2.14% 2.66% 2.73% 2.74% 0.01%
F 4AT 174.88% 193.44% 191.49% -1.95% 3.28% 3.62% 3.59% -0.03%
0 S AR AT 197.22% 189.05% 170.17% -18.88% 2.66% 2.70% 2.93% 0.23%
7N 4R AT 522.71% 491.65% 486.88% -4.77% 4.39% 4.13% 4.10% -0.04%
JBI/44T | 412.98% 412.16% 396.34% -15.81% 3.15% 3.06% 3.00% -0.07%
& AT 303.51% 304.77% 309.25% 4.48% 3.83% 3.81% 3.84% 0.03%
2 ARAT 197.52% 183.17% 198.59% 15.42% 3.41% 3.35% 3.61% 0.27%
TR AT 232.90% 233.20% 249.05% 15.85% 3.11% 3.11% 3.11% 0.01%
T A ARAT 410.37% 425.28% 436.08% 10.80% 4.01% 4.11% 4.27% 0.17%
T BRAT 522.60% 515.31% 502.48% -12.83% 4.11% 4.06% 3.98% -0.08%
F RARAT 537.98% 539.17% 538.67% -0.50% 4.04% 4.11% 4.11% 0.00%
P RAAT 452.80% 453.75% 442.85% -10.90% 4.10% 4.13% 4.02% -0.11%
KRR BAT 424.50% 413.14% 423.77% 10.63% 3.98% 3.85% 3.99% 0.14%
HRBT 237.96% 233.16% 226.60% -6.56% 4.32% 4.20% 4.08% -0.12%
AT 247.35% 252.71% 249.07% -3.64% 2.87% 2.93% 2.87% -0.06%
7 F AT 304.17% 304.87% 323.75% 18.88% 2.96% 2.96% 3.15% 0.19%
FREAT 404.98% 381.84% 372.35% -9.50% 3.94% 3.79% 3.61% -0.19%
wREA 366.71% 367.54% 360.27% -7.27% 4.37% 4.36% 4.28% -0.08%
L4 243.67% 243.68% 244.40% 0.73% 3.07% 3.05% 3.05% 0.00%
£ 240.36% 241.18% 243.09% 1.90% 3.12% 3.10% 3.12% 0.01%
B4t 226.50% 225.34% 223.84% -1.51% 2.80% 2.75% 2.74% -0.01%
WEAT 320.22% 315.25% 308.94% -6.31% 3.37% 3.29% 3.22% -0.07%
REAT 367.69% 362.99% 358.43% -4.57% 4.00% 3.96% 3.88% -0.07%

For kR A MR, RIS

B Ak S AR ERA SR TR R AR S TAT, EAMKIEE
st BE 2024 EFF, ATRAZRAA 0. 8%, Flrb 1H23 FHE 11bp; @,
A 0. 84%, bk 2023 42K EFF Sbp, ABE 2024 F ¥4, 47 RS A A
515 ARA£HA 4bp, #2023 FRAHARL, b AT, BAFT. 4R

RAFTH5] 4 0bp.+4bp.—9bp Fa—16bp, B 473+ 42 RIR[AIHIZIE %
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ZHONGTAI SECURITIES AAeRERE

KATHHTE, FAAIIR Y . (E: U RA=T 2 BAEAR &/ B0 30
FFHRRAT; R ARA=R BRI L/ R TR R AT ).

B# 34: RN HELS 15/ KK

ERARAK (RREAR) R i A& (RARFR) R & R-15 AR A
1H23 2023 1H24  1H24R 1L 2023 1624 1H24 2023 1H24
IR 0.90% 0.58% 0. 70% -0. 20% 0. 60% 0.95% 0. 75% 0.02% 0. 05%
HIRAST  0.83% 0. 64% 0. 70% -0.13% 0. 60% 0.79% 0.71% 0. 04% 0.01%
RALBST  0.93% 0. 66% 0. 84% 0. 09% 0. 63% 0.96% 0.86% 0. 03% 0.02%
PEMIT 0.68% 0.57% 0.71% 0. 03% 0.56% 0. 69% 0.59% 0. 01% -0.12%
RS 0.90% 0. 72% 0.77% -0.13% 0. 75% 0. 72% 0.82% 0.03% 0. 05%
URAEARAT | 0. 45% 0. 35% 0.37% -0.08% 0. 34% 0.33% 0.37% -0.01% 0. 00%
BRI 0.88% 0. 74% 0.77% -0. 1% 0. 65% 0.86% 0. 80% -0.09% 0.03%
PSR 1.05% 0. 94% 1.08% 0. 04% 1.16% 1.22% 1. 24% 0. 22% 0.16%
ERAAT  1.18% 1.12% 0.93% -0.25% 1.55% 1.00% 1.26% 0. 43% 0.33%
RA/RAT  0.91% 0.93% 0.82% 0. 09% 1.09% 0. 70% 0.93% 0. 15% 0. 1%
SLgST | 1. 34% 1.29% 0.92% 0. 42% 1.17% 1.17% 1.23% -0.12% 0.31%
RKBIT  1.29% 1.23% 1..00% 0. 29% 1. 40% 1.05% 1.05% 0.17% 0. 05%
RERF  1.27% 1.11% 1.11% 0. 16% 1.12% 1. 14% 1. 41% 0.01% 0. 30%
Faidr | 1.63% 1.87% 1.39% 0. 24% 1.73% 1.09% 1. 34% 0. 14% 0. 05%
IR 1.21% 0. 89% 1.62% 0. 41% 1.59% 1.23% 1. 69% oo o.07%
LA 0.74% 0.72% 0. 85% 0.11% 0.95% 0. 74% 0.90% 0. 23% 0. 05%
BT 0.88% 0.82% 0.93% 0. 05% 0.84% 0. 98% 0. 85% 0. 02% 0. 08%
FHAT  1.13% 0.93% 1.01% -0.12% 0.77% 1. 20% 1.06% 0. 16% 0. 05%
THAIT  1.18% 1.17% 0.87% -0.31% 0.96% 0.97% 0. 75% -0.21% -0.12%
Fragir | 1.54% 1.37% 1.30% 0. 24% 1.59% 1.30% 1. 64% 0. 22% 0. 34%
MG 0.84% 0. 72% 1.07% 0. 23% 1.05% 0. 75% 0. 70% 0.33% -0.37%
LT 0.78% 0. 79% 0. 61% -0.17% 0. 85% 0. 77% 0. 65% 0. 06% 0.03%
BARBST  0.82% 0. 49% 0.67% 0. 15% 0.38% 0.54% 0. 43% -0.11% 0. 25%
Rivgar | 1.62% 1.67% 1.61% -0.01% 1.80% 1. 65% 1.77% 0.13% 0.16%
FB4F  0.80% 0.72% 0. 86% 0. 06% 1. 40% 1. 80% 1.22% _&
FMGRAT | 1. 46% 1.70% 0.83% 2.32% 1.75% 1.56% 0. 62%
BiAE 1.00% 0.86% 1.19% 0.19% 1. 40% 1.38% 1.37% 0.53% 0.18%
FMAAT  0.59% 0.56% 0.50% 0. 10% 0. 61% 0. 35% 0. 34% 0. 04% -0.16%
/447 | 0.34% 0.37% 0. 49% 0. 15% 0.32% 0.26% 0. 44% 0. 05% ~0. 05%
& T 1.73% 1.32% 1.19% -0.53% 1.52% 1.21% 1.56% 0. 20% 0. 36%
LS | 1.48% 1. 41% 1. 41% -0.07% 1.51% 1. 14% 1. 45% 0.10% 0. 04%
RS 0.80% 0.83% 0.94% 0. 14% 0. 88% 0.72% 0.83% 0. 04% -0.11%
wmasr [1.89% 0.72% 1.57% -0.32% 0. 70% 1.50% 1. 50% 0. 02% -0.07%
ZA4IT | 0.35% 0.31% 0. 64% 0. 29% 0. 47% 0. 84% 0. 62% 0.16% 0. 02%
AT 0.84% 0. 86% 1.49% 0. 65% 1.01% 0. 88% 1.15% 0. 15% 0. 34%
HARGST  0.66% 0.72% 0.86% 0. 20% 0.59% 0.93% 0. 67% -0.13% -0.19%
REBIT  1.08% 0. 72% 1.15% 0.07% 0. 74% 0.81% 1.16% 0.02% 0.01%
PR Tl ) 1.82% 2.04% 0.12% 1.90% 1.75% 1.87% 0. 08% -0.17%
PeMF  0.56% 0. 42% 0.59% 0.03% 0. 40% 0.82% 0. 62% 0. 02% 0.03%
BERST  0.84% 0. 61% 1.17% 0.33% 0.78% 1.17% 1. 47% 0.17% 0.30%
PREF | 0.41% 0.33% 0. 20% 0. 21% 0. 46% 0. 45% 0.30% 0.13% 0.10%
mR®AT 0. 42% 0. 65% 0.73% 0.31% 0. 89% 0. 78% 0.71% 0. 24% -0.02%
EFREF 0.91% 0.75% 0.80%  -0.11% 0. 79% 0.86% 0. 84% 0. 04% 0. 04%
B A4 0.81% 0. 60% 0.71%  -0.10% 0. 60% 0.79% 0. 72% 0. 00% 0. 00%
A AT 1. 16% 1.10% 1.00%  -0.16% 1.22% 1.03% 1.16% 0.12% 0.16%
REAT 0. 99% 0.93% 0.91%  -0.08% 1.01% 0. 96% 0.91% 0. 09% 0. 00%
REHT 0. 72% 0. 67% 0. 85% 0.12% 0. 80% 0.87% 0.82% 0.13% -0. 02%

KRR A MR, P RESFI AT

W, ZFARFHETF: BARBSHENERFARSELREE
4.1 NSRS AL, HMedE S E T EK; AR, RETIEARRIKS
B AR VG KRGIESHET: 1 G H EAT KRG E T, AR RIK
FHEF, s EGTHRY 9.4% (1024 5 10.5%), AFRESEKE.

H R AH A HAAE L B, Ak e TTaR A A 2. 8%, 2. 7%, 0. 8%.
EEZMREZHWERT, st A GTKA-12. 8%, FF 4 % fom ArS
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ZHOMGTAI SECURITIES

TR ERE
Ak gk 84 F BT kA A -1, S%Fa-1%,

AR 1 S LGTREE——RE. &£, TFL. RA. 57
HIFRA 2.3/0.7/0.2/0.1 45 2. 3¢ R RHBAR——HAR. F & F.

“EAKNT BREET Ak, AL FAABERME, AT LD
FRTTBRAE A FE 11 AR AT RATRICE 0.9 A5, F4RA@T
RRIAFR A R A R 0.1 /4S5

BHOE BB HHAONME: T E2REFRBF AT, TULRAE 10%+.
Bk M GHEMRAIE. T Fh; THERA WA LeR 16 K, K
HRARATIN, HAMDRRAIT, TRIGRELEMANT LI L Shh Eed
ALK, B9, KATP RIS L. RARYZIER LI AH T E
F 3z,

HHCRIREXZ B EEE - 47 -
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ZHOMGTAI SECURITIES

AR

B £ 35: EFRITLHHKEBRRIEHFA (B

1H24

2R A

LA 1023 1H23 3023 2023 1024
P K W -1.1%
BEEYV X 0.7
FE%R -0.6% -0.5% -0.6% -0.8% -1.4% -1.5% §-0.1%
e Y| 8 3.0% 1.9% 1.4% 2.4% 2.5% 2.7% 10.2%
.3 -1.8% 2.0% -2.2% -1.6% -1.0% -1.0% 1 0.1%
K& 3.2% 4.4% 4.3% 3.4% 0.4% 2.8% 23%
Al 1.2% 1.4% 2.0% 1.1% 1.7% 0.8% W -0.9%
% #) i R e 2.4% 3.4% 2.6% 1.5% -0.6% 0.4% Jo%
B A AT
BEEY X @3%
255 % 0.6% 0.3% 0.1% 0.1% -1.1% -1.2% 1%
A AdE & 3.2% 1.7% 1.4% 1.9% 0.5% 1.2% %
& A -1.8% -1.9% -2.4% -1.7% -1.6% -1.4% @3%
# & 0.5% 2.2% 3.3% 3.4% 0.1% 2.1% 3%
%l 1.9% 2.1% 2.5% 1.4% 1.8% 1.4% .4%
% F1H F 1e 1.2% 2.6% 2.5% 2.1% -2.0% -1.0% N7
R 47
ALK 7.8% 7.7% 7.6% 7.6% 6.1% 5.4% .7%
AEEY K L% -09%  -113% -22%  -127%  -110% 8%
5% -2.5% -1.5% -1.6% -2.2% -2.1% -2.4% H.3%
R AL 2.7% 1.8% 1.2% 2.9% 5.3% 4.9% b.4%
A -1.6% -2.0% -1.7% -1.4% -0.5% -0.6% 1%
HE 6.2% 6.2% 3.5% 0.9% 1.7% 4.8% %
M 0.2% 0.7% 1.8% 1.4% 1.8% -0.4% .29
% #) i R e 1.5% 2.0% -0.5% -3.0% 0.0% 1.0% %
R AT
BEEYV X 0.9% Il
5% -3.9% -2.9% -2.6% -3.3% -1.3% -0.9% 0.4% I
S YUEI B2 3.6% 3.4% 2.3% 5.1% 7.7% 5.8% - -2.0%,
.3 -2.6% 2.7% -2.6% -1.7% 0.2% -0.4% -0.6%;
%5 8.7% 1.5% 2.6% 1.1%
# ol -1.8% 2.3% -1.8% -2.0% -0.5% -0.8% -0.3%
% A1 R e 11.7% 11.8% 10.5% 7.9% 7.1% 6.2% -0.9%|
R AT
P K 8.3% 7.9% I -03%
BEEV K I 05%
PEue® 0.9% 0.5% 0.5% 0.1% -0.3% 0.0% I 03%
% A dE & 1.9% 2.7% 2.1% 3.9% 7.7% ¥ -18%
Jo S -3.8% -1.1% -0.3% -1.0% 4.3% 2.4% 3 1%
W4 W% 22%  10%  87% -23% 0%
Mk 1.1% -0.2% 0.0% 1.1% 4.9% 2.2% o -28%
4 AL B 11.9% 13.9% 12.4% 10.0% 1.2% 6.2% 5.0%

FRRR: NS MR, P RIERTFRAT

BE 36: LTFRITEMHGHE KRB (947)

WH LA EEXZBHER P Y- 48 -
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ZHONGTAI SECURITIES TR ERSE
‘ LM AR K BEELK XX FR AL
1024 1H24  FiE#H 1024 1H24  FIEH 1024 1H24  FES#H 1024 1H24  FiE# 1024 1H24  RIESF)

IHRIT -3.8% -6.2% -2 13.2% 10. 5% ~17. 4% -17.3% 0. 1% 0.3% -0. 2% 5% 0.0% 0.8% 0.4
RLRAT -3.0% -3.4% 9.2% 8.1% ~11. 4% -13.3% -1. 4% -1.1% B 0. 6% 2.8% 2. %%
R ARFF -1.9% 0.2% 15.9% 13.8% -16. 6% -13. 6% 3. -1.8% -1.2% % 0.7% 1.3% 0.4
& B 447 -3.8% -2.5% 11.8% 11. 0% -15.7% -14.1% 1.4 -0.2% 0. 7% 5% 0. 4% 1.3% 0.%
Sl 4RAT 0. 4% -4, 6% 6.4% 5.0% -4.1% -2.8% 1. -2.0% -3.9% 8% 0. 5% -3.0% -2y
R AR AT 1.4% -0. 1% 11, 4% 9.9% -8.3% -8.1% 0.3 -3.0% -2.1% % 1.3% 0.2% -0
BRRIT -4.9% -3.4% 9.3% 8. 3% -15. 5% -12. 5% 3. -4.1% -4.3% 2% 5.3% 5.1% 0. 0%
o 3 4RAT 4.7% 2.7% 4.3% 4.6% -8.8% -5. 4% 3. 0.5% -2.8% 3% 8.8% 6.3% -2
AT 5. 8% -3.5% : 3.3% -8.8% -7.2% 1.4 -0.9% -1.5% 6% 1.4% 2.0% 0. 4%
R/ AT 6. 6% -6.2% 0. 4% 3.4% -7.8% -7.5% 0.3 -1.7% -1.0% % 0. 5% 0.1% 0. d%
S ARAT 4.4% 1.9% -0y 7.0% 7.2% -1.9% -3.0% -1.0% -4.3% -4.2% % 3. 6% 1.9% -1
K ARAT -9.7% -8.8% 0. 5.6% 4.1% -17.3% -16.2% 1. -2.8% -1.9% % 4.8% 5.2% 0. 4%
I RAT -6.9% 0.5% 7. 2 8.3% 6.9% ~17. 6% -14. 0% 3.4 -1.7% -1.0% % 4.2% 8. 6% 4. 48
FRRAT 1.1% 4.4% 4.6% -0.1% 0. 6% 0.2% 4% 7.0% 8.5% 1. 4%
AR ARAT 16.3% 5.8% ~10%5% 17.1% 15.0% ~16.5% -16. 4% 0.2 0. 5% 0. 5% % 16.2% 7.7% sy
LRI 7.9% 6. 4% -1.5% 11, 0% 9.5% -9.1% -5.7% 3. -1.8% -1.9% 1% 7.8% 4,4% -3l
B RARAT 2.7% 7.8% 5. Ol 11.3% 11.5% -20.3% -17.5% 2.4 2.8% 3% 6.5% 10.9% 4
FRAAT 5.8% 7.1% 1.3% 14.2% 13, 4% -2.0% 1.4% 3. 5. 4% -6.0% 6% -1.0% -1. 6% 0. B%
ILIRARAT 1. 6% 7.1% -4k 16.1% 17. 4% -16.9% -15. 6% 1. -1.7% 0.8% 2. 14.1% 4.5% £ )
AR AT -2.5% -4.0% 1.8y 8. 2% 6.8% -24.1% -22.3% 1.4 0.3% 0.1% -0 13.2% 11, 4% -1B%
A AT 3.5% 5. 4% 1.9% 13.4% 13.8% -15. 2% -13.3% 1. -2. 6% -1.7% 0. 8. 0% 6. 6% -1
LHRAT -0.9% -0.4% 0.5% 6.9% 7.0% -18.9% -17.8% 1. -2.5% -1.7% 0. 13.5% 12.1% -1.0%
AT 6.3% 4.3% 2.0% | 1945 17.9% ~11.4%  ~16.0% -4 0.2% 1.1% 0. -2.0% 1.2% 3. M
K AT 7.8% 3.3% 4%y, 11.9% 11.3% -8.0% -11.9% -3.0% -2.1% 0. 6.9% 6.0% -0.5%
w2 10.6% =gl 14.1% 15.5% -6.4% -9. 4% 0.7% -1.2% B 10.8% 5.7% sl
FH AT 2.4% -7.7% ok 5.3% 5.4% -8.3% -16.0% -1.5% 0. 3% 1. 6.9% 3.3% -3
B SR AT 4,4% 5.9% 1.4 6.1% 5.8% -17. 0% -17.2% 1.5% 2.3% 0. 13.8% 15. 0% 1. 1%
M 4RAT 1.1% 1.2% 0. 1% 16.2% 14.3% -17. 0% -17. 4% -6.1% -2.7% 3. 8. 1% 7.0% -1.0%
BN/ 4T 3.7% -2.1% 50y 6.2% 8.8% -18.8% -19.3% 1.5% 0.2% E 14.8% 8.2% 6l
FR 4T 5.5% 5.4% -0. 1% -18. 7% -21.0% 0.5% 1.7% 1. 4.5% 5.9% 1.4
Z4RAT -1.3% -3.7% 2% 3.0% 5.1% -2.7% -0. 8% 1. 0.3%
FRARAT 5.5% 2.8% -2 10. 7% 11. 2% -14.3% -14. 2% 0. 3.3% 0.1% -3l
LRI 2.4% 5.5% 3.1 7.6% 8.9% -20.1% -18.2% 3.0% 2.8% -0 11.9% 12.0% 0. 1%
RAIRAT 5.2% 6.8% 1.6k 9.5% 10, 4% -9.3% -12. 4% 1.0% -0.3% - 3.9% 9.0% 5. 1
# IARAT 11.9% 12.0% 0. 1% 15. 4% 15.7% -9.8% -9. 6% 0.5% 0.5% 0 5.8% 5.5% -0. 8%
FRARARAT 10. 4% 8. 6% -10% 12.1% 10.8% -23.9% -17.7% -1.8% -1.4% 0 17.0% =7Hb
KRBT 7.6% 7.4% 0. 8% 10.9% 9.1% -19.3% -20. 6% -2.7% 0. 9% 1 18.7% 19.8% 1%
FRMAT 13.3% 4.7% =8 4.7% 4.7% ~11. 6% -10.8% 3. 6% 4.5% 0 16. 6% 6.4% =H002%
AT 9.7% 8. 1% -1.%6% 6.5% 14, 8% -8.3% -16. 2% 0. 6% 2.0% 2 12.1% 7.6% 4%y,
HERAT 15. 4% 14.9% -0.b% 18.2% 16. 6% -12. 6% -19.1% - 1.0% 0.8% -0 8.9% 16.5% 7
PRTAT 3.9% 0.3% -3l 9.0% 7.4% ~11. 0% -10. 0% 1. -3.1% -1.9% 9.0% 4.8% -4
R AT -3.1% 1. 4% 1.4k 5.3% 5.8% -14.5% -13.7% 0.4 0.7% -0. 1% - 5.4% 6.7% 1
EFRA -1.9% -2.2% -0. 8% 10.5% 9. 4% -13.5%  -12.8% 0. -1. 4% -1.5% -0 2.5% 2.7% 0.9%
B A 4 -2.5% -3. 0% -0. 5% 12. 0% 10. 6% -13.9%  -13.5% 0. 3% -1.1% -1.2% -0 0.5% 1.2% 0
BT -3.4% -3.1% 0.3 6.1% 5. 4% -12.7%  -11.0% 1.4 -2.1% -2, 4% -0 5.3% 4.9% 0. %
WA 5.7% 4.8% -0.9% 11.9% 11.7% -12.6%  -11.8% 0. -1.3% -0. 9% 0 7.7% 5.8% -200%
REH 4.7% 3. 4% -1.8% 8. 3% 7.9% -12.8%  -12.3% 0.5 -0. 3% 0. 0% 0 9. 6% 7.7% -1.38%

FA KRR NS MR, F RAIEFAF AT

BE 37: LFRITALHHEKRREILHE (949)

HH L ik EXZ G EERE PR 49 -



[PIEiE3S

ZHOMGTAI SECURITIES TR ERE
#4008 B & ok
1024 FLES FUEH 1024 1H24 FHEFH 1024 1H24 1024 1H24
IRRAT -2.8% -1.9% 0. 9% -1.5% -1.9% -0.5% 1. 4% 5. 0% 0. 9% 1.2%
HARARAT -2.2% -1.8% -0. 7% -0. 7% 0. 0% 1. 4% 1.9% -0. 2% 0. 8%
KA AT -1. 6% 2.0% -1, 4% -0. 2% 1. -1.1% 0. 9% 2. 6% 1. 0%
b B 44T -2.9% -1.2% -1.2% -0. 2% 1. -4. 4% -1.0% 6.5% 2.8%
BT 1. 4% -1. 6% 0. 5% -1.7% -2 3. 4% 2.3% -2. 4% 2. 4%
W AR AT -1.3% -1.5% -7. 6% -6. 0% 1. 3.7% 3. 7% 1.1% 0.9%
BERIT -2.0% -1.3% 5.3% 5.1% -0. 2% -1.2% -1.1% 2.5% 3.2%
PR RAT 0. 2% -1. 6% 0. 9% -1.3% -200% -8.2% 1. 9% 2. 4% -5.5%
W ARARAT 10. 0% 16. 6% -0. 9% -0. 1% 0. &% 11. 0% 17.1% 5. 0% 2.1%
R A/ R4 -5. 6% -5. 5% -2.8% -1.2% 1. 4.5% 2.3% -0. 9% -0.1%
Sk AR AT -3.1% 0.9% 2.9% 1.9% -14. 4% -4.1% 3.0% 0.2%
KK BRI 0. 4% 1.7% -1. 4% -1.7% 8. 6% 11. 9% 2.9% 0.2%
T BRI 0. 6% 2.9% -3.3% 0. 2% 11. 0% 2.0% -0. 2% 0. 3%
B ARAT 2.3% 1.9% -0. 9% -1.3% 15. 8% 14. 4% 1. 4% 1.8%
W ARAT 5.1% 3.3% 1. 7% -1.3% -11. 0% -0.7% -2.1% -0. 4%
AT ARAT 5. 0% 2. 4% 1.8% -1.0% -5.0% -2. 6% -0. 1% -0.7%
RS 5.1% 8.5% . 2.1% 2.7% 4.8% -1.1% -4.5% -0. 8%
TR 6.3% 5. 4% -0.19% -1.0% -1. 6% 3.0% 3.0% 1. 7% 0. 6%
ILAARAT 10. 0% 10. 1% 0. 0% -2.5% -2.0% -2.3% 4.0% 3.1% 1. 2%
R 4T -3. 6% -7.1% -3l5% -2.0% -1.5% -3.0% -6. 4% 3. 6% 4.8%
A AT 21.1% 20.1% -1.10% 1.0% 0. 0% 13.0% 13. 3% 3. 6% 1. 4%
LT 1.8% 1.0% -0.17% -2.8% -0. 9% 9. 6% 5. 6% -4.2% -3. 4%
ARARGRAT 12.8% 10. 6% -2J2% -0. 2% -0. 9% 6. 4% 5. 9% 0. 4% 1.3%
KA 5. 8% 4.0% -1.47% -0. 8% -2.3% -4.5% -1.1% 1. 6% 0. 8%
F & RAT 18. 8% 13.1% -507% 5. 3% 1. 7% 0. 5% 4.0% -7.0% -3.4%
HMARAT -18. 6% -22.1% -305% 1. 2% -4.8% -27. 6% -13. 5% 4.0% 4.1%
0 S AT 3.8% 0. 3% -305% 0. 3% 2. 6% -5. 2% -14. 0% 4.2% 5.8%
N HAT 12.3% 12.1% -0.12% -2.9% -1.9% 14. 6% 13. 0% -1, 4% -1.2%
JBI/847 4.3% -15. 0% =194 3% 2.3% -0. 7% -9.7% -17. 0% 7.5% 5.3%
F& 9T 16.1% 17. 0% 0. 9% -1.0% -1.0% 6. 6% 11. 5% 4.4% -0.3%
2 RS 0. 9% -1. 6% -215% 2. 6% -1.1% -1.9% 2.1% 1.5% 0. 5%
FRBAT 4.0% 4.1% 0.1% 5. 3% -0. 1% -7.1% 5. 3% 1.3% -2.8%
LR AT 12.9% 10. 5% -204% 0. 5% -8.1% 17.1% 11. 9% -7.2% -9. 6%
RABRIT 9. 5% 8. 2% -1.13% -0. 7% 1. 0% 1. 4% -2.7% 3. 6% 3.2%
BRI 19. 7% 19. 6% -0.12% 8. 7% 10. 7% -0.1% -3.9% -1.1% 0. 3%
HR AT 15. 6% 15. 7% 0.1% -0. 1% 6. 7% 4.0% -8. 4% -0. 2% 8. 4% 8.
REEAT 7.1% 9.2% 2. 9% 1.5% 5. 7% -1.1% 1.1% -1.8% -4. 6% -2l 8%
HREAT 10.1% 7.2% -2J9% 3.1% 0. 8% -9. 5% -0. 9% 2.0% 1. 0% -110%
FhRAT 5. 2% 4. 6% -0.16% 2.0% 6.9% -10. 8% -10. 1% 4.0% -0. 3% 4 3%
HERAT 14. 7% 15. 5% 0. 8% 6. 6% 8. 8% -7.8% -16.3% 0. 7% 7.9% 7.
PR 1.5% 0. 6% -0.19% 2. 0% -4.8% -7.3% 4.9% 2.3% -0. 5% -2 7%
WARAT -10. 8% 5.3% 16. § 8. 4% 7.9% . -25.3% -6.1% 1. 1% 5.8% =5} 3%
LA AT -0. 6% 0. 4% 1. 6% -1.0% -1.0% 0. 1% 0. 4% 2.8% 1.7% 0. 8% -0t 9%
B A 4T -2.0% -1.0% 1. 4% -1. 6% -1, 4% 0.1% 0.1% 2.1% 1.8% 1. 4% -0t 4%
B 47 0. 0% 1.0% 1. 4% -0. 5% -0. 6% -0.1% 1. 7% 4.8% 1.8% -0. 4% -2 2%
REF AT 7.1% 6.2% -0.19% 0. 2% -0. 4% -0. %% 1.5% 2. 6% -0.5% -0. 8% -0} 3%
REH 1.2% 6.2% 5. @% 4.3% 2. 4% -15% -12.5% -2.3% 4.9% 2.2% -2t 8%

FARR: AN SR, P RIER AT

42 RARBABREE: XTHBERARIHERK, Rit—FRE

B EALGEN: BEVARET, TFRIBERYMRK, ARXALER

WidEIR, T BIRT TR RN TATAYR, —R AR SmE
R, BR% T AIEEERPit—F% L, —RAETHRBTEANE
Hit—F FRGTE, BHIT4488, BITHER SR mEgsals T
TR . RS RRAST & EZNEBRKXCEEZRY R, B THK
FIR T RBBEGEEA WM, TR TREEESET 8 2% X
%, BYEAGERGEERTAHRRAERRE S, GHARNAH—F
TREQTR, fAsEat &0 N ER PR FRI.

FHBHO: T EEENRE, TEEAL2AFERRERTES S
A B RE S VAARAE 5 A 3, T8 BT T4 MO B AR A
Boh, REALEMESHIES. REFEP. RALFRPERE

HHCRIREXZ B EEE 3L 50 -
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ZHONGTAI SECURITIES AAeRERE

B FARTHITHEASRRS, FAERTTREA —ZHHENE, &
ZHHALEE, EROTELRETSETHEY, st FEF A KE
##e, 2023 SFAKESL, T RAFREIEZSE,

B AR SN RERKEFRTLEEE, HF XIREFHRALLT, 12
AR ERET TGRS REmB], FARRE T T F 5 A dE &xt4k
ATIBA 6 X3, 2R RAFRE, EE_FESE, —ZNEARH
kF, THFFRNZFKEIRGEH FRMENHIAREY, BRAREN
HIET, sHE AT R st TiE, — 2R @A, T ARE A4 EE
B (8457 K OMO A%, LPR A&, HHA4|%. MLF )%, SLF Al £ A
TR ), BT RAMAERAT, EREBRMEE T RITH. REILRE N RE
MFEFT, —ZARENTFENFERAETAEN, ZRHEEF 48
BN RFE, IR TRETEETE, “FoR BRARSRY
B %) Eit e, MECEA M, (2Tt mas Fagidntt, w2 @M
BE6AZEERREEAEEH,, L5 888K~ RE, HMEAE RN
SRIE AL,

£, EAMSIRAFH
5.1 oatgil: 3 RBATF RS L ER

B PHSLEIL: ARF R RG—, BANEBILE S/ 38448
Faoa®k, HMERE, KATRUMESN b Hoe 7 £ kM, Sk
B 30%AEA; BATE, P15, RA. B, FaFhoargik
W, HSURRBIRKRATEAK, REAToEFTEHARER; REFTF, PR
I R B, HATbpiAR) 33, 07%, Boh, QT HRAT. LiE
AT ZMBATF AN Z R ETHATFIRAA, 5T 2024 55 B4
AELEIE, B RATAE.

B # 38: TH24 _F T4RITH L7 B M IER

/AT AR LR (FF) | BEAANE(FH) |5 xbh
IR HAT 51,109 170, 467 29.98%
HARRAT 49,252 164, 326 29.97%
Kb SR AT 40, 738 135, 892 29. 98%
W E AT 35, 562 118, 601 29.98%
338 AR AT 13,516 45,287 29.84%
AT R AT 9,873 35, 490 27.82%
R A&/ BAT 5, 692 22,474 25. 33%
B BAT 1, 591 12, 460 12. 77%
g AT 4,774 25, 879 18. 45%
FRBAT 2,305 6,971 33.07%

FA IR ifind, 238 Wk, P RIESHR AT

E AT A%, S pl=I A B 2B AR

HHCRIREXZ B EE SIS 51-
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ZHOMGTAI SECURITIES

LR AR

5.2 BRAMBNEI L LA BRI AEEE; FH I BAFKRE

1H24 W 4B EEF R LIE 0. 1% (vs 2023 B b3 2. 1%), F)b3gig 2 FR
T 1H24 pAGKARE 28. 9% (vs 2023 % 32.7%), &% ¥ 45FH
EHF0TAE. 1. BEFF&: KAT. BT, RETRREITHHE
FLAEAL+0. 3%, —1. 5%, +5. T%Fa—6. 3% (VS 2023 4% FAk+2. 8%. —0. 9%.
+6. 4%Fa+6. 0%, 2. RAMAWF @: KAT. BRWGAT. WATRREITH
A4 29. 8%, 28. 0%. 25. 9% 27. 7% (VS 2023 2% 4 33. 7%, 31. 4%. 29. 2%
F233.9%), Bl 1H23 -0 T A0+1. 0%, +0. 4%, +0. 2%, —2. 9%, EAKE] bk
FA+0. 7%,

HHCRIREXZ B EEE - 52 -
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ZHOMGTAI SECURITIES TR ERE
B& 39: LHRITHALL NG
AAMAE (BAREWL) ¥ 5B ERFFLER
2023 1Q24 1H24 1H24[E b R 2023 1Q24 1H24

IR 28.1% 21.7% 24.6% 1.5% -0.4% 0.6% -0.3%

EIRARAT 28.2% 22.0% 24.0% 0.4% -0.4% -0.4% -1.6%

KA 4R AT 34.2% 25.6% 27.7% 0.1% 3.2% 1.7% 0.5%

P E 4R AT 30.4% 27.4% 27.6% 0.3% 4.8% 0.0% -1.6%
LB ARAT 32.5% 31.5% 32.4% 1.1% 1.6% -2.0% -1.1%
pig i A 59.3% 59.9% 2.6% 7.9% 7.6% 4.5%
B RAT 33.6% 28.9% 30.3% 0.8% -1.4% -2.0% -0.8%
P AT ARAT 32.4% 27.0% 27.3% 0.9% 3.2% 2.5% 6.2%

R ARAT 30.1% 25.1% 26.9% 0.1% -2.2% -3.3% -3.2%

B A /44T 36.9% 30.0% 31.4% 1.1% 0.2% 1.4% -2.7%

Lk ARAT 29.8% 23.5% 25.3% -1.3% -3.4% -3.7% -3.0%

KR ARAT 28.4% 25.4% 26.4% 1.3% -2.9% -6.5% -4.1%

7 RAT 31.9% 30.8% 28.1% -0.1% 3.4% 1.5% 0.0%

4R AT 27.9% 26.9% 27.4% 0.9% -6.9% -11.7% -9.9%

A B ARAT 30.1% 27.7% 28.4% 0.6% 13.8% 11.4% 8.2%

LT ARAT 28.9% 26.4% 25.6% 0.7% 9.5% 3.8% 9.5%

7 ARAT 30.6% 23.9% 25.8% -1.8% 3.7% -3.4% 0.6%

T RARAT 39.0% 31.5% 32.8% -2.1% 11.3% -1.2% 0.8%

LR ARAT 24.0% 22.1% 22.5% 1.5% 3.0%

& ME AR AT 27.0% 24.3% 24.8% 0.4% -2.9% -0.1% -2.3%

A ARAT 29.4% 24.1% 24.7% 0.0% 5.5% 0.3% 5.2%

LT 24.6% 22.9% 23.0% 1.0% 1.8% 9.0% 4.3%

RARAT 25.1% 23.2% 23.8% 0.5% 10.3% 5.9% 6.5%

K i AT 28.0% 26.8% 27.0% 1.4% 7.1% 9.2% 8.9%

F B ARAT 35.0% 25.7% 25.5% -1.2% 7.1% 7.0% 5.7%

FRM 44T 27.1% 18.1% 2% 6.5% -2.1% 9.4%

09 G ARAT 27.4% 22.3% 24.2% -1.8% 4.2% 3.4% -1.5%

RN AT 36.5% 33.9% 34.2% 1.2% 11.7% 6.7% 4.9%

JB 1/ 4R AT 39.6% 36.0% 37.1% 0.5% 9.8% 0.0% -0.8%

& BT 26.3% 26.9% 24.8% 0.4% 7.6% 7.2% 7.2%

2N 44T 30.4% 29.9% 28.9% 0.4% 4.8% -6.2% -2.3%

FRARAT 27.3% 22.0% 24.1% -0.1% 5.9% -9.7% 2.3%

LA AR AT 30.9% 27.0% 26.5% -0.7% 3.7% 3.6% 2.7%

T SAT 32.2% 26.1% 24.3% -0.7% 5.3% 7.9% 3.7%

H BARAT 36.9% 35.3% 35.2% 7.0% -1.7% -3.9%

TR RAAT 34.7% 31.4% 27.1% -4.4% 1.8% 12.1% -6.5%

KRBT 36.9% 30.5% 28.6% -3.7% 6.6% 5.4% -4.8%

HRAAIT 31.7% 22.5% 23.8% -0.4% 8.5% 3.5% 2.9%

AT 38.3% 31.0% 31.3% -4.1% -2.6% 6.0% -4.5%

ThFRAT 34.7% 30.5% 27.2% -4.5% 12.5% 3.5% -1.5%

PREAT 32.6% 25.0% 29.1% 0.2% 10.2% -1.8% 1.2%

R 34.0% 27.3% 25.3% 2.8%

LA RAT 32.7% 27.5% 28.9% 0.7% 2.1% 0.7% 0.1%
B & 47 33.7% 28.0% 29.8% 1.0% 2.8% 1.7% 0.3%
B AT 31.4% 27.0% 28.0% 0.4% -0.9% -2.1% -1.5%
WEAT 29.2% 25.2% 25.9% 0.2% 6.4% 4.9% 5.7%
RE 4 33.9% 27.5% 27.7% -2.9% 6.0% -5.0% -6.3%

FortRR: ANE MR, ¥ RAEAPR AT

HHCRIREXZ B EE S 3L 53 -
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ZHOMNGTAI SECURITIES
5.3 KA. Rt fE3ig K%, 12 1024 S —Z&IRL T Sbp

B IH24 LA —R T ARARFIL-Top £ 11. 35%. 1H24 RAT.IRAT.
WRATA R AT S —BR AT ESF A 12.31%. 9.92%. 9. 28Y%.
12.63%, 4-RIRLE FH-9bp. —9bp. +5bp. +2bp. KEEAnA T = 31k 3%
42, 1H24 R A F F38i% 4 3. 8%, [)rbdx 1H23 3%4% T4 6.9 /- &,
IRLLER 1024 383k T4 2. 0 /N %,

B BRERBES—ATALRRNR G, MR TAIBITH -G T4

By, BAATE A WA, REAATF AR, 2N, s — R
FRFIE B W B RATE] 1.

HHCRIREXZ B EE S 3L 54 -
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ZHOMGTAI SECURITIES TR ERE
B# 40: _LFRTES—REREBHRERRK & FoH 7 RLE
B —BEARAERE FaftsE (L)
BEZER EBREFLR BEFX ZHLALBH #E BT A
IR 8.50% 13. 84% 5. 34%
BB 8. 50% 14.01% 5.51%
RAbARAT 8. 50% 11.13% 2. 63%
¥ ERAT 8. 50% 12. 03% 3.53%
Al 4R AT 8. 25% 10. 30% 2. 05%
Wi Ak 4R AT 8. 00% 9.28% 1.28%
BB BT 8. 25% 13. 86% 5.61%

. , . EEZS 2019453 L77; 2025563 F %] 1 400
U 8. 00% 9. 43 1. 43% B 2023-04-22 BAEKLET 400
AT 8. 00% 8.87% 0.87% THR 2019411 A L+ ; 202510 A 2| 500
R A/ BT 8. 00% 9.35% 1. 35%

b 4RAT 8. 25% 9. 48% 1.23% THB 202241 L7, 202746127 2| 500
X KAEAT 7.75% 9. 60% 1. 85%
LB ARIT 7. 75% 9.30% 1. 55%
F S bAT 7.75% 9.33% 1.58%
B AT 7.50% 8. 38% 0. 88% B 2003-07-27 TE g’;{iﬁzf‘z;i%am’ Hi 125
b REIT 7.75% 9. 15% 1. 40%
& TRAT 7.50% 8.97% 1. 47% T AR 202157 F L77; 2027566 F %] 3 200
TIRARAT 7.75% 9.61% 1. 86%
I HARAT 7.75% 8. 99% 1. 24% TH#B 2023-10-21 AT R = 200
a4 AT 7.50% 12.14% 4. 64%
P . . o # 4% 20215F4 A £ ; 202753 7 2| 41 150
AT ARAT 7.50% 8. 63% 1.13% Y 202474720 Ty 2
AT 7.75% 9.57% 1.82% EEi 202152 f 77 202751 F %3 200
PRARSAT 7.50% 8.17% 0. 67% T AR 202244 ] 7 202843 /] )3 80
K RAT 7.50% 9. 70% 2. 20%
BB 7.50% 9.07% 1.57%
R ARAT 7.50% 9. 26% 1.76%
S RAT 7.50% 10. 20% 2. 70%
N AT 7.50% 9.43% 1.93% EEi 202145 £ 202744 1 23 50
JB /AT 7.50% 9.91% 2. 4%
& ARAT 7.50% 10. 23% 2.73% BEZN 2022412 F £ ; 2028411 A %) 80
2 4RAT 7.50% 8. 19% 0. 69%
T RARAT 7.50% 10. 16% 2. 66% BEZ 202244 F] 7 ; 202843 F] B 130
LA ARAT 7.50% 13.92% 6. 42% EEi 201842 ) L77: 202451 A %] 3 20
RBHAT 7.50% 11.51% 4.01% BEZ 201843 F Lif; 202441 A 3|3 30
FRBAT 7.50% 9.92% 2.42% EEiZn 2022410 f L7 ; 202849 A 2|1 60
FRBAT 7.50% 9.90% 2. 40% EEi 20185F8 A L7 ; 2024578 A 214 25
KRBT 7.50% 9. 42% 1.92% BEZN 2018411 7 L7 ; 2024411 1 % 25
HRAAT 7.50% 10.51% 3.01% BEZ 202049 f E77; 2026F8 A %4 50
FERAT 7.50% 10. 37% 2.87% BEZ 2020578 A L7 ; 20265F7 A 213 45
hERAT 7.50% 13. 03% 5.53%
P REAT 7.50% 14. 68% 7.18%
mREAT 7.50% 13.83% 6.33%

TR ANF MR, ¥ RAEAPR AT

BE 41: LFRTELRMER

HH S RIREXZ B EE S B3 55 -



PSR UESS

ZHONGTAI SECURITIES TR ERSE
BE—EFALLE FARERLE
2023 1024 1H24 1H243F 1t 1H248L 53 & 3 2023 1024 1H24 1H243K 16 1H24B S & 3

IR ARAT 13.72% 13.78% 0. 06% 0.12% 19.10% 19.21% 0. 05% 0.06%
AT 13.15% 14.11% -0.10% 0.86% 17.95% 19. 34% 0. 09% _
RALARAT 10.72% 11.37% 11.13% 0. 23% 0. 41% 17.14% 18. 40% 0. 06%

o B 4147 11. 63% 12.02% 12.03% 0.01% 0. 40% 17.74% 18.52% 0.39% 1.17%
T ARAT 10.23% 10. 44% 10. 30% 0. 14% 0.07% 15.27% 16.09% 16.34% 0. 26% 1.08%
Wk ARAT 9.53% 9. 41% 9.28% -0.13% 0. 25% 14.23% 14.32% 14.15% -0.17% 0. 08%
B RIT 13.73% 14.07% -0.21% 0.13% 17.88% 18.20% 0. 26% 0.07%
o A5 44T 8.99% 9. 69% 9.43% 0. 25% 0. 44% 12.92% 13. 61% 0.08% 0.77%
R AT 8.97% 8.83% 8.87% 0.03% 0. 10% 12.67% 12.35% 0.01% -0.31%
R & /44T 9.28% 9.35% 9.35% 0. 00% 0.07% 13. 14% 12. 38% -0.08% [SONE
AT 9.76% 9.52% 9.48% 0. 04% 0. 28% 14.13% 13.70% 14. 44% 0.74% 0.31%
K ARAT 9.18% 9. 38% 9. 60% 0.22% 0. 41% 13.50% 13.70% 13. 88% 0.18% 0.37%
S RAT 9.16% 9. 44% 9.30% -0.13% 0.14% 12.23% 12.55% -0.17% 0. 15%
F AT 9.22% 9.59% 9.33% 0. 25% 0.11% 13. 43% 13.79% 12. 76%
W ARAT 8.22% 8.59% -0.21% 0.16% 12.19% 12.54% 12.86% 0.32% 0.67%
AT ARAT 9.21% 9.11% 9.15% 0. 04% 0. 06% 13.37% 13.12% 13.11% 0.00% 0. 25%
AT 9.39% 9.22% 8.97% 0. 25% 0. 42% 13.53% 13.18% 12.83% 0. 35%
TR ARIT 9. 64% 9. 26% 9.61% 0. 35% 0. 03% 15.00% 14.26% 15.28% 0. 28%
L ARAT 9. 46% 9.07% 8.99% 0. 08% 0. 47% 13.31% 12.67% 13.35% 0. 68% 0. 04%
I AR AT 11.84% 12.11% 12.14% 0.03% 0.30% 15.03% 14.51% 14. 38% -0.13%  EGNGsR
oM 44T 8. 16% 8. 46% 0.18% 0. 47% 12.51% 12.70% 12.87% 0.18% 0. 36%
ESARAT 9.53% 9. 48% 9.57% 0. 09% 0. 04% 13.38% 13.22% 13.33% 0.10% 0. 05%
AARRAT 8.22% 8. 45% 0. 28% 0. 05% 12.89% 13.07% 13.21% 0.14% 0.32%
K iy 4T 9.59% 9. 70% 9. 70% -0.01% 0.10% 13.04% 13.09% 13.06% -0.02% 0.03%
F B 4T 8.42% 8. 98% 9.07% 0.09% 0. 6% 12.79% 13. 46% 13. 44% 0. 02% 0. 65%
HH AT 8.90% 8. 54% 9.26% 0.72% 0.37% 12.38% 11.85% 12. 68% 0.31%
G 52 AT 10.73% 10. 26% 10. 20% 0. 06% -0.53% 13.14% 12.55% 0. 15%

5 4T 9.38% 9.39% 9.43% 0. 04% 0. 05% 14.03% 13.92% 13.95% 0.03% 0. 08%
B/ 4T 9.90% 10.18% 9.91% -0.27% 0.01% 15. 44% 15. 67% 15. 44% -0.23% 0. 00%
F & 4RAT 10.16% 10.23% 10. 23% 0. 00% 0.07% 15. 38% 15.51% 15. 45% 0. 06% 0.07%
ey T e 8. 41% 8. 48% -0.29% -0.22% 1.12% 1M.17% 0.59% 0. 64%
FRARAT 9.78% 9.81% 10.16% 0. 35% 0.39% 13.37% 13.33% 13.77% 0. 45% 0.41%
i AT 13.10% 14.16% 0. 23% 0.82% 14.24% 15.32% 15.09% -0.23% 0.84%
R ARAT 11.27% 11.15% 11.51% 0. 36% 0. 24% 14. 41% 13.83% 14.17% 0. 34% 0. 24%
¥ WARAT 10. 42% 10.15% 9.92% 0. 23% 0. 50% 13.86% 13.51% 13.22% -0.29%

HARARAT 10.19% 10.10% 9.90% 0. 20% -0.29% 11.88% 11.75% 0. 40% 0. 26%
REAIT 9.76% 9.37% 9.42% 0. 05% 0. 34% 13. 04% 12. 46% 12.58% 0.12% 0. 46%
HRWAT 9.91% 10. 36% 10.51% 0.15% 0.59% 13.21% 13. 66% 13. 84% 0.17% 0. 63%
¥ gIT 10. 28% 10.12% 10.37% 0. 25% 0.10% 14.03% 13.82% 14.09% 0. 28% 0.06%
HE AT 13.88% 13.36% 13.03% -0.33% 12. 68% 14.56% 14.22% 0. 34%

PR AT 13.32% 14. 49% 0.18% 15.74% 16.97% 17.15% 0.18%
AR 13.53% 13.94% -0.11% 0.30% 15.99% 16. 40% 15.71% 0. 28%
EARIT 11.14% 11.42% 11.35% -0.07% 0.21% 16.06% 16.49% | 16.54% 0.06% 0.49%

BA 4 11.97% 12.39% 12.31% -0. 09% 0. 34% 17. 49% 18. 28% 0.05% 0.84%

B 9.83% 10.01% 9.92% -0.09% 0.10% 13. 82% 13.85%  13.86% 0.01% 0. 04%

R 9.33% 9.23% 9.28% 0. 05% -0. 06% 13. 49% 13.20%  13.45% 0. 25% -0.04%

REA 12.23% 12. 61% 12. 63% 0. 02% 0. 40% 14.75% 15.21%  15.09% -0.11% 0.34%
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1H23 3023 4023 1024 1H24 1H24F) b & #) 1H23 3023 4023 1024 1H24

IHARAT 9. 6% 10. 4% 10. 9% 8. 3% 3. 6% -6. 0% 10. 87% 11.11% 11.17% 10. 15% 9.84%
HIRARAT 15.1% 16. 6% 13.3% 2. 0% -0. 8% -15.9% 12.08% 12.18% 11.76% 11.59% 10.92%
R ALARAT 15.1% 14, 3% 12. 5% 1. 6% 1.7% -13.4% 1. 77% 12.12% 11, 68% 11, 54% 11.09%
o 44T 9.3% 10. 0% 10. 5% 5. 9% 2.1% -7.2% 11, 48% 11. 04% 10. 86% 9.90% 10. 44%
TABARIT 9.8% 7.8% 6. 0% 4.2% 3.1% -6. 7% 10. 68% 10. 62% 10.57% 10. 79% 9.75%
AR AT 13.4% 15. 0% 12. 7% 1. 1% 8. 9% -4.5% 13. 62% 13. 65% 11.53% 13.03% 12.22%
BRI ARAT 7.2% 7.9% 13.1% 8. 1% 6.5% -0. 7% 17.88% 17. 69% 16.81% 16. 08% 15.71%
o 15 44T 5.8% 7. 2% 6.5% 3.2% 6.1% 0.3% | 12.76% 12.01% 11. 61% 12. 24% 11.16%
AT 5.8% 5. 8% 7.8% 8. 7% 9. 7% 3.9% i 7.73% 6.22% 6.09% 1.17% 8. 60%
R /44T 3.1% 4.7% 4.2% 1.0% -0. 8% -4. 0 9. 24% 8. 65% 6.89% 10.01% 8. 35%
S ARAT 12. 4% 11. 9% 8. 4% 8. 5% 5. 5% -6.8% 12. 65% 12.73% 11.23% 13. 46% 11. 86%
kKA 6. 7% 6.5% 5. 3% 3. 4% 0. 6% -6.1% 11.39% 11.75% 9. 45% 10. 95% 10. 71%
4T 8. 5% 9. 4% 7.9% 2.1% 1. 4% -7.1% 9.19% 9.03% 9.84% 8. 34% 8.79%
F AT 7. 6% 7.3% 5. 0% 4. 6% 6.1% -1. 5% 13.56% 13.91% 12.09% 14. 60% 12.62%
W ARAT 13.8% 14. 3% 15. 1% 10. 6% 7.3% -6.5% 10. 75% 11.51% 10.01% 14.39% 9.71%
ALTRAT 12. 8% 14.7% 11, 4% 13. 2% 8. 6% -4. 2% 12. 05% 11. 30% 10. 64% 12.39% 11. 40%
B RAAT 16.1% 14.3% 15. 0% 16.1% 17.5% 1.5% § 16. 40% 15. 45% 13. 86% 15.97% 16. 06%
FRARAT 15. 7% 16. 1% 16. 8% 20. 4% 17.3% 1.6% 1 16. 18% 15. 86% 15. 44% 15.51% 14. 74%
SLRARAT 16. 0% 15. 3% 16. 0% 15. 3% 15. 1% -0.9% 19. 05% 18. 45% 15.10% 16.79% 17. 20%
AT 6.2% 4.9% 0.8% -0.3% -0.8% -7.0% 10. 84% 10. 63% 11.30% 10. 78% 9.21%
Fo 447 14, 4% 13. 4% 14. 4% 11. 2% 8. 8% -5.6% 19.52% 17.96% 16.28% 21.16% 20. 26%
biRAT 6.8% 4. 6% 6. 7% 8.9% 5.9% -0. 8% 12.50% 11.17% 10.77% 11.08% 11.62%
BARSRAT 22.1% 21. 7% 21, 4% 13. 4% 14.1% -8. 0% 19. 06% 18. 33% 19.29% 17.05% 18.33%
Kb 4T 13.5% 12.1% 12. 2% 7. 0% 4.5% -9. 1% 14.21% 13.79% 13.04% 13. 68% 13. 34%
F B 4AT 4.5% 15. 7% 15. 5% 9. 6% 9. 7% 5. 2% il 15. 35% 12.94% 11.38% 12.91% 15. 45%
HM BRI -0.3% | -3.5% | 4.8% 12. 7% 6.1% 6. 4% 1 9. 77% 8. 66% [NANETANN  8.98% 7.32%
eV ¥ 18.0% 15.9% 1.6% 5.7% 9.9% -8.1% 8.98% 8. 50% 8. 19% 8. 75% 8. 49%
N ARAT 13.1% 15. 6% 15. 0% 13. 3% 9.7% -3. 4% 14, 40% 13. 54% 12.26% 14, 47% 14. 56%
BI/4R4T 8. 7% 7.1% 5.7% 4.4% 5.8% -2.9% 12.81% 12.21% 11.68% 12.36% 9.95%
F & AT 10. 6% 7. 7% 8. 3% 8. 0% 8. 4% -2. 2% 13.09% 12. 64% 13. 40% 13. 44% 13.21%
4T 12.1% 9.8% 6. 0% 4.7% 5. 0% -7.1% 7.11% 7.28% 6.83% 7. 69% 6.59%
FRAAT 8. 4% 9. 0% 8. 7% 5. 2% 0. 6% -7.7% 12.56% 12.14% 10. 38% 12.11% 1. 77%
TIARAT 7.8% 9.2% 7.9% 5. 9% 7. 6% 0. 2%| 9.05% 9.63% 12.71% 8. 46% 8. 64%
RABIRAT 3. 5% 7.0% 6. 8% 10. 7% 1. 7% 8. 2% Hl 13. 68% 12. 30% 11.99% 12.29% 13.39%
% WARAT 13. 6% 11.9% 13.5% 10. 6% 13.5% 0. 1% 12.51% 14. 28% 13.74% 14, 74% 13.32%
FRARIT 16.9% 10. 5% 7.3% 11.9% 10. 5% -6.4% 13.20% 13.02% 11.59% 10. 38% 13.82%
KRBT 11.5% 8. 8% 6.9% 13. 3% 8. 8% -2. 6% 12. 40% 13.19% 12. 49% 14. 24% 12.29%
F REAT 3.1% 4.5% 5. 4% -1.1% -0. 8% -3.9% 10.51% 11.12% 6.99% 11. 46% 10. 53%
AT 9. 6% 10. 1% 10. 2% 2.3% 5.1% -4, 5% 9.98% 10. 20% 9.10% 8. 65% 9. 66%
hERAT 25. 0% 25. 1% 26. 7% 15. 0% 11, 4% -13.6% 9.57% 10. 85% 11.01% 9.43% 9.88%
PR FTAT 10. 8% 7.7% 6. 6% -0.4% | -2.3% | -13.2% 13.23% 13.08% 11.31% 12.37% 12.02%
AT AT 7. 7% 5. 8% 4.5% -0.5% 0.8% -6.9% 12. 69% 11.93% 9.72% 11.95% 12. 35%
EFRA 10. 8% 11.1% 10. 3% 5. 8% 3. 8% -6.9% 12.01% 11.92% 11.33% 11. 63% 11.07%
B A 47 12. 1% 12. 6% 11. 4% 5. 0% 2. 4% -9.8% 11.58% 11. 66% 11.33% 10.93% 10.58%
B4 7. 4% 7.8% 7.7% 5.5% 4.9% -2.5% 12.29% 11.99% 10. 95% 12.72% 1. 41%
BE 12. 7% 12.5% 12.5% 12. 9% 10. 9% -1. 8% 14.58% 13.80% 12. 70% 14. 04% 13.80%
3 Th 9. 5% 8.1% 7. 4% 3.0% 3.0% -6.5% 12. 28% 12.22% 10. 60% 11. 84% 11.87%
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. BRI REI

B O RTE RITREARERGAE. ARESKRERERSBILE
HERFTEN; BT EABENBRITRAEA BRI, AT ERGARE,
HLEMFEES (RETALEN———BABEE, BEIDEAN). KA
BWEABITHEAABAREKR, EBFERTHRETIT. KNFLEE
IAHBRAT. FRBAIT. BFERAT. WERBT. PRET. IXRITAF
ERIT. —REFHLH. AT H, aREERM, BBFEXBRT:
RAT. AT WAL AT, BT, ATHF . R R R FE A AMEGE,
BRBRITPEBOTE: THBIT. BERIT. LR T.

B ARRT: L THELMY; SrBERTMY; ARG & LI RAR,

HHCRIREXZ B EEE - 57 -



[PIEiE3S

ZHONGTAI SECURITIES AAeRERE
KRR EHA:
TRE | HLEA

FEN | AR K 6~12 A A WA F) B RS SO £ 15%0A £

WH | AR R 6~12 A A A AR R B R4S 20Kk M8 2 5%~15%Z 8]

BA | KRR 6~12 /N A A AR R 215 48 2K 18 42 -10%~+5%Z 18]

RAE | AR 6~12 A~ A AT B B 45 43k ta 2 10%0A £

WHE | AR K 6~12 A NATR BRI AR E 10%0A £

TR Pt | AR K 6~12 A A A xR 2R FE 0K P8 £ -10%~+10%Z 4]

BAF | AR 6~12 A~ A AT R AR s 4ok i@ £ 10%0A £

Gk WPBATEARE LA B S 6~12 /A A8 RN (R ATALAREL) Aast B B2 A48 5009 48 T 3% K.
S AR AP IR 300 455AH Ok AT B ZHURIE (AR UEEIEATA) ) R AR T A5 4 (Sat
W kARG ) AR HBBTHUBERE AP BRI LA, ERT HUAAFE 500 F8E AL LS
FEAKLE (HH BRI ).

FRIESBA BAE] (ATFRAR Aad” ) BA FREAREEEEL R 2FTHIERT S0 L5 T4,
o ANE] AL BBEBRABEARERNLAZEF .

AR AT AN E) BB T IAA T 6 AT TR E B AT, Rk T L RILE, hRRE. &
MFeiE, LR TRZAETH Z 5 IR B R . And) ) RAE TR S A3 GG e s Ao TR, B AIRSE F
BFAT. I TR R BIRE RN TE Z AT 6 P17, T AR AT AT R A, AN ) 3 AIRE FT 415 & 5T £ R A
38 4o b HE TS TR AS L, A L Y QAT REA0 R 09 B SUE L. RSP R TA. TE, B, ZEA
e RIBEL R P VERE L, FHBALATIEN . R, RS REIRME I, ANE RtiRE oA
AT RABAE BB ETIIR, AIRE T AR R ARG THRFESNRE P, THRE P AALNE
L,

TIHH R, BREEE, AAETHEILT, AR08 RAMEAT A B LA AR 691247 A P75 | B EATIR A R
AT AL,

BRARER, EERAFGTELT, A s) BEAN ) 0 XBEAM T A BE T 3 R4 28] PR RATHYIE
FIFATR 5y, FF7T e A X LN 5] IE A R RF BB TAAT . M5 ) Fo ok = o0 5 SAT BRIk G, A
8) B LA 8] 1 K IRHUA RASATT G RIRE NTF A A AT 2L R T 3L+ 6915 &,

FAREIAE <o RAE KA FRAE)" BiAT. Bk And BRI, ETIMFAIA, TIFARE#
SRR REBIRL. £, LAl SR FIE. Sk, R ARA A R A RS
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