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EZRIBUTHARTAF—FEHREL, FAXEBKEERS, EHIERK
TREHA—LHR, SREMXKBENTHRE—FEFLNE 0. £
EBIREXMERTAE I @R, REMN AR SIBRFIRKTE, SRFEHMEERA
5%kf, FAREME 125bps MEREHHIE. EEFRERLT, BH
REFREFATEKR, FEHEHRARGFE—RHBEE 4% EETHRRE.

I FHXBETIRE—FEFLNENRERRE. @ER 9 ARTEKEE
IEMBMFHEESRFEK. Fhhmin, BAKEX, 9 BRBKEES
MMEREXEFHNNIH AN EUN S TRE-FEHRANBRES. H
B, HitFESANRRIERREXTRAFE—FEIEE 0.5%KF, RAX
EsSTHFE L+ FLALRMRIE. LB mBMKAEMNER, EFKRMN
BB/, RENRRRTHRZEAER, FRBKEZERESFHIE. Bt
FFE L FAESTREFEHERZWNEDT, EMERYE, XEBKS
HImAIEE % . BHREERATPE, AE—FEXRKEELNSHR
BR. BMEBUAHRA—SHAR, H OPEC+AMER~FHEFHK
FREmMRARELA, WEXEMSBE/ERNRE, BEMNMFLEMENS
HAmERRES.

I ZXHEENMEZXSKELEZE? gk, XL, AlREMEELEFTS (B
1-2 MULESHD AHMMBEEMAEEE THE, TAMEPBERT R
At LPRE A S S5 25-100bps. EER LRt TFRRE—FF 21t
maE, EEFtARKEEZENRIEESI MERERSE— SR, BEMK
KRN AR EFEETRTANNE. 25X, XAV TMEE 5%FH
REZPAFE=ZTEREAEN. BX, HERETMELERNFEE NN
R IRFIRAE, HFEBRR T ERKBESFIETEERN 1%L A,
MR RN RERE, MEE SRR EBXEN. S TREMENEK
BEME, FEXFTHPPERURERESE, FRN 11 A, 12 A5FImME
75bps 5 50bps B RS .

I Z=FHEFRERAA, MIAKTFMEESEILED 1-3MNBREM. 7 1988 £
BRiEBXUBRSESFRERTNBERE, BEMETRES, EGHRE
FEAZHRMNERS SHHAKE, EEFHRS S BT SEEEEBEMEM
BELERS (RE—XMENS) 81 1-31MNA. EEESRZEKRMEEBEK
S EEILEMERYSHMBENE, ERTHITERZLME 100bps,
Eitt, FRMEE 4.25% U EJLRER, MitEEFHRFE—ERTEAE
4% EBITHMERR, BEEEIEEGMRENIHRA. KBEMS,
BEEGEMERLHEA M EITEMEEIER 1-31MH.

I it KREEBELEMERSSRKSMUBBEIIEX, HlHminT
FE—FETUNBRES, MEEZFH THE LS FHTFHNT
DREMPAEIRMERR. MY THNETEREZENEKEFRTTERR
WEIEENEE, AF—FHEGBIRAIRNEE, FIHRNL4ERFLIHE
ERETHRF-FEFLENENGERESHAIE, ETUEMEERHH
XEMESISAE. RPMMNUALERHEZRELEHN DT, MBLERHA 5%
Eh, FRREME 125bps M RKS. EHEARERAN, KBS,
EEMEMGR LITES, MINN QsEMSFIERT 1-3 18, BX&GH
RBRFEATIRK, FEHHEFE—RITEE 4% EBITHREK .

SRR &
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EREMU TR TRE-FTELIEL, FAZEBKMLERS, BKSTREL
MRKER, HFHRIERESTRE—FEFILEMNS, ZEBIEZKEFHERESINE, R
N LA R SEPRFIZRIK T, HFFHATIMER QA S%AEL, FRNEEME 125bps BEERE
ERFIET . EEFIFTRIN, EERREHTITRK, ELHEGRREFE—BMEE
4%, EBEITRIXUE o

| SEENESEZE?

EERRELMBHFGETESZFEK. Fhms. BAEX. 5% 9 ANERN
A LA S LHEUREFR EIER TIRIEMEMNEY: (1) —ERFEZFEKRTES M
#K; (2) FrhAmHHIRRLMRHFE N inHETE; (3) BERARAIERERAE
RIEAEEIERZE 2%. ATARREEZFHERTESHEROBENS, ERKMEE
IEBNE SHBESE X EF N HNIEIRSRBAKIERR.

RS, RITANXZESFHNTAARESERF—FTEEN, FaHHHNEMY
BREAIE.9 ANESIURENE RN ERERRVELESFENEE LA ZEF 3.8%
Bk, BREETIERE (LHKE) EAE 4.4%, EEFHELIIEIER ARG FIME 20 7

SEBRAWEMNEN (BHRER) FAEEM A, mHL EFEIERM A BiE TR
B 10 AARIEAANAR, kKl EFFE EAZREFMESS 0.5%87KF. EibERMETT
KA RWFTNEARE EEFHHHIFATUE S G RBIRTRAS 0.5%3HEIER
AHETRE 10 AN) FRE-FEHUMNBERRS, XS5RMNLHE (FERETE—
—EEEMEBRMEEE? ) (20220831) HIIRE hHIET—H.

1: fEEEFIEIERFW ALK 3 M AHYERTRE 10 AR SR ES EF 0.5% (AA, %)

FEdERFW AR ST 3NAEY) ——RWERHS) (EF)

80 - . . - r 0
| 1 1

60 - | I 1 F2
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40’/" 1 - 4
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20 A i r 6

0 +— i U/ r 8
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20 4 i ; r 10
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-60 - 1 ! 14
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-80 - L : . . 16

ONODAMNMWONOD AMWOONODANMWNODAOMWONODA®MLILNOO o

O © O N~ DNMNMNDNMNMINMNMNIMNMOWOWOWOWOWOoO O O O O O O OO0 O of d d - d N

OO0 OO0 OO0 000 O
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FRIRIR: Wind, PIEIEFAREE . HERZAMSEH, KEMAFH NBER EXMEFRREASR; BE
RE&FRARA R AR S EF 0.5%8% 0.5% A BT, M@ ELKRIMEERTL ALK 3 MATFHERET
SR 10 5 ARIRT R

FIRY, SREBRfEX TR ROTNSER EREBKBEERANT XELFAREBETTRE,
XERTHRELFELAIRMRIR. BT RHEENTRWEOTN, Fti=ERN=ER
fBir (EPMARIERHESTE 12 MRRANER) STRFLYE, RPN THF—

EFWRIEIEXZRHR

FEAMAERR 2
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ZEIAE] 0.5%7KF. MH 1970 FLUEK, FEIZIEIRAE] 0.5%HEELFRIECEITH.
BEtE SEBR RS TRl R AR TUNSER ERAA T LRI B XE X EBREFRER

2: 1970 FLUKRIFHHMNFIRIEFFAE 0.5%0R, XEZFRIRELTIE (%)

ml 1 LI | 1 1 1
10| 1 LI | 1 1 1
I 1 LI | 1 1 1
I 1 LI | 1 1 1
i 1 LI | 1 1 1
8| 1 LI | 1 1 1
I 1 LI | 1 1 1
I 1 LI | 1 1 1
i 1 LI | 1 1 1
6| 1 LI | 1 1 1
I 1 LI | 1 1 1
I 1 LI | 1 1 1
i 1 LI | 1 1 1
4.I 1 LI | 1 1 1
I 1 LI | 1 1 1
I 1 L1 1 1 1
2 4 i A/\ i If\ |
| W LI o P | | PV, % ...I'y\'\ PP Y I ") AL A
-17 P A . anadl] o www\|\wwvv‘rv"v-'|\ v and T \'v e
L e T = = = = I = T = T = T = = T = = I = = e = = T e = e D = = = T = = I e O e |
@ QPIPPQPQPIILPEQIPIIPIQRIIOOHOQIIQPII00 Q0
O N T © © O N T © ®ONT O ®O NI © PO NI © DO N
N IS I I I 00 00 @ 00 0O O O O O O O O O O O d d 4 4 4 N «
oo OO OO OO O O OO O OO OO OO OO O OO O O O O O O O O oo o o o o
1 A d A A d A A A d d d NN NN NN NN NN NN

BRISRIR: wind, REIEEMZRE F: &KEMHAEA NBER EXHZFRERY,; EGELRRIFENNFR
#E¥r (Sahm Rule Recession Indicator) 1A% 0.5%K& M £

EKKEEEZVFFEAE. SRR WmENBIER, ALBKMEEREEDIEH
EEZNA TR, KTHERBKNETE, ZEEOSHMNEBTES. BEKRNEGTN,
FAEKERTIHNESAET, SBZOER5ZORSERMERS, BMERERNE
KKRTHZEER, FRBREERESRIE. SHEBIEHRIBE—SME, SE4£
JRFRT R E B AKX 3R 7E 6.8%-8.0%7KF, BIESFEIR, BAKEEHREER SBEEIA
EALITRHRAEKETRES. FITIASE L EERDEHTEEZWAENT, B
EHNR, XEBKTRSEMRAEES, XERE—FTEEEE 6%ih, SHER
SHERE—FFEAALI T AHNBEKEEES.

3: BERUUBAK TR AR EEK TITH R OER (%)
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Wig '1,07}

20

Zmiks wiE#EE

= HAth

o S ® St ® &
v ik 1’8 '8 8 %
YL ,Lg'l ,LQ’L ,LQ’L ,LQ'L !\g@

A\
20
R

FRIRIR: Wind, PIEIEFMRH

EHWRIRIE Z fFH% SR F AR



rp {5 Uk 77

CITIC SECURITIES

= BBEARY | 2022.10.13
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2023-04
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2023-09 -
2023-10 -
2023-11
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BRI : , PIEESREBNE

BlitEAEMS, EXREMESEIBHEIRA LA, MitRERETRFE—FEELm
BHBRERS. RMVARXELFELSFEEESESFUFELAGEK (CLEEKER
MEAER—L), FibEHNREEFRE, MERNEF. FHhmHLE2RKE,
BRE—FE ERMFIEMBNBERK . BMEBUARRIHA—SHER, 3 OPEC+AMIR
REFAASFBARE@RNEAIELA, W EEMRBRERHERNE, BEFFLM
BNRHMTHEMLRRS.

| SHKENEERSKESEIEURERFEERLRS
nfay?

KBRS AR BT LR, EFIEMERTS KBAEXT T BEREYE 5 13 TR,
FETEMREMMBERE. HEL (2000 FHEHEBEHIATEAR) TIAEXKERIEH
SRR T AEEREMEMY, EmSdEsHH, MEMPMTE L, MEPhEs%
W, AL MEFIERTS (BT 1-2 MBS0 KEKES LN BBE A EEL TR,
TR BER T RS S L LPRE S 25 25-100bps. E[EE|XIKENTRFE—FE
FIEME, FEFITARKEERREHES MRBREE—DHE, BEMN EEMEREKZE
SIS FAETHL IR RE, SFREHNSEERITAASESTHRRENIR, MmE
LR A SNER

EFWRIEIEXZRHR

== Az h

m:km)\*uﬁﬁﬁ
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5: 7 2004 £-2006 FE/EME2EHEHRE—XME (2006 £ 6
A) B2 FEAR T EFH

6: SEBR_E 2006 4 6 A EEKHEX T 0 2 TRERRATRES 5 15T T,
ERHER— M ESW P HETEE

Expected Federal Funds Rates* percent  EXpected Federal Funds Rates® Percent
- —60 =16/
—— May 9, 2006 — June 22, 2006
........ March 27, 2006 s May 9, 200
- 5 5 -

Jsok

145 14
PR S W S i [y Y 0 0 0 A A B A Y
May Juy Ot Jan. A Juy  Oct June  Sept  Dec.  Mar May Juy  Oct
2006 2007 2006 2007
*Derived from federal funds and Eurodollar futures, with a term *Estimates from federal funds and Eurodollar futures, with an allowance

premium adjustment. for term premiums and other adjustments.

Expected Federal Funds Rates

based on Federal Funds Futures Expected Federal Funds Rate
Percent Percent

— — 6.00 — — 6.0

August 7, 2006
June 28, 2006

June 28, 2006

| 5.50 - L
‘[:::\: August 7, 2006

- 525 ) 148
Lidi gt it e iidiiityil 4.0

1 L L L 5.00 Aug. Jan. June Nov. Apr. Oct.
Aug. 8 Sep. 20 Oct. 24 Dec. 12 2006 2007 2008

FOMC Meeting

Note. Estimates from federal funds and
Eurodollar futures, with an allowance for term
premia and other adjustments.

ZRIRIR: XBREEN

BERBRIR: EEEEN

7: MBfRIERTS ERMEEURIES | FAS THAATREN (%)

— 18 REAFRE S FI R EA SRR & N EFHA
—— 10YEEFIFR
2018/9 FOMCTi

—0—2019/3 FOMCTL
35

3.0
25
2.0
15
1.0

— 19F REXBE S FIEH RIS 0 S THA
BARE & BRI R
—8—2018/12 FOMCTiul

0.5 al I I T T T T T T

N I U N AR S R 2
AR AR TN SIPCIPAR
Q N Q N Q Q N N Q N
D S U S SO S, SR S

RISk Bloomberg, Wind, H{FiF&5E

ERPHANT, MEE 5% HREEPFE=FERELEN. ET RN, FEEEAK

TR GDP ®RO¥# Xk, &E

MBCRFIRKFS R, SE=ZFERIEBRME

IKEFIEARIETRE, FTHAEE=FEAR 49%EHMKE, BBEMNFELTREE 4.2%H
K. BRI M ERNE ERTERIEE, Eit, ARfdERERE, XK
fEMEE SNERFAEE=ZFEZAIEN.

BB WIRIRENZ FH % RFRFAER
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8: REMMNTMEBE sSNHARKFERF=FERIEEN (%)

—EBBEE (AR FIZE — RPN THIBERFI =

[ 202 I o0 N 9.0 B .0 B 0.0 TN 9.0 N . P M 0.0 TN 0.0 T .0 M .0 BN o0 BN . N . B 0.0 BN .0 O .0 B 0.0 BN 9.0 N .0 M 0.0 BN 9.0 O . M 0.0 B 9.0 N . M 4.0 B 9.0 IO 9. B 0.0 B 4. ]
SS90 09IIV0HVIV0Q0I9 Q0T I990 0990
O NS O OO NI O 0VOANTT O NVDONT ©WOWO NI OO NIT © O N
© © © © O~ IMNNDMNMNINNOWOOWOOWOWOWMOO OO O MO OO0 00 o dod dd N N
[oNoNoNOoNoNoNoONoON o NoONoONoNoONOoN N oNoNoNo oo ol ololo oo oc oo o o]
L I B I T B T B B B T B B T B B T B B B oV A o N A QN A oV A o N A oV A oV A QN A QN A oV I QN Ao\ )

FRRIR: CBO, Wind, PEIESFMRBAUE 1. MERZAINIEY, HEmSBRBIENSETHE,
Ett A AR S e MEE LR S

NEBRFERNHERE, MEE SNREBREN. HERRRIMEERNFERED
Wan R SIPRF R AIE, FARMRT T ERRKMESFRAER 1%ER. ETZM
EFERTERY E X (SERREX R E & FIR=FHEABEEF R4l PCE FLL) LLEFAINT PCE
BTN, EXHETIRAE—FEMEE S%ELHEFNZKTE, RIKHERAERETFESLISE
FREAAREEFER 1%Eh, BMNZBERFEMEKTEREEERN. R, HATKIKHER
FRBKEIE, EEE—RMBFLERSE 1 FHUR 2 FEASSARFZEE ER SMT, &
XEMETRHE—FEMEE SWEHFZKT, Mititse 1 F8, 2 F8. = AUE—
MRERARSARORESFFRKPAE LHFEIE, FibNia Rk fEREIZK T

EAIER,

9: E—RMEEEREE 1 FHUR 2 FHSIRFEREIER CSMEE, HEREWiEEhgEfEELE—
EEE (%)

—— 25 B R R PR IR —— 1 AR R SRR A
—— 3 A EHEEMRFER —— 1 A R R =

1

0
-1
-2
3
-4
-5
-6

9\ 9\ 9\ 9\ D\ D\ 9\ D\ 9\ p" 9\ 'Q\ 9\

FRIRIR: Wind, REIERMRE i BEAZAMSEAH

MTREMBHRAGHEMS, FEXTPHIELURBEMKES, FRN 11/, 128
32 75bps 5 50bps RIEERES . B4 11 APHELEEAE NS BMER, B
Bl OPEC+3&EE IR 4R RN IR SAIETT, KERERENIEEZ KB EE @K T
ITHRERTE, FAXERKEFFRERALFEE, it 11 A SWENRAKEEES

BB WIRIRENZ FH % RFRFAER 6
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SHEREIKAEINE 75bps HRKS. FN, DEEFERGEPESBARTERNEEEL
FHEOREE, tBAHRRETHAERSBFERRRL RSN R0 XIBE .

EHRFIRTARMN, ZEFARSSHTMEFELRT 1-3 MAAEM. 7 1988 FEHK
EERUABRBESFEEAPNERE, BRMEIRED, ERMREELAZBRFIE
=R, ERFNESSEINSEFEERENS2EFELNS (RE—XMER &)
BIET 1-3 M. FRBSRERMBBERIES | EFLMEFYSHMEBRANER, (EETMit
FRNZELME 100bps, Eitk, FRMEE 4.25% U EJLRER, FitEENRBE—K
AIEI7E 4% EIBITHOBERAE, BHUFEIEXGRRENTFERKR. KEAMS, BiAx
RFIESEE M ETEMEFLERT 1-3 M8,

10: EHFES S IRMEERFIZRK PR 4% RERS (%)

— BHEHBEENER ——BEBEESERFR ZEEFKER 105
25 4
20 4

E ! f/\ »Afp;\/\«w\

v""/ \ J"V
0 11 T T ST T T
P = I = I = = I = I = I = = = = I = I = I = I = I = I = I = I = = I = I = D = D = D = I = I = I = I = i
RLRLIYLLIYLIYIYYLLYLIYLIYIYLYYIYYYRYeYIRReYeer
O N T O 0O NI O VOANTIT O VO NT O WWMONT O©WONST O© 0O N
O © © © O~ INNININMNDMNO0OOWOWOWO OO OO0 O OO0 00 o oddododaN N
[N RN RN RN N RN RN Bo) e leo o NN NoNoONoONo Ne ol oloNeo o oo NoRo ol ol
e A A A A A A A A A A A A A A A NN NN NN NN NNNN

BRIKIE: Wind, REIESEMRE F: HEAZAMEER
~
1 &g

Lt EBEEE LM BN S S@EKSMABIEZETEX, SlHisTRE-FETEN
BERS, MEELFTTFRELEXERTHFHATHERMEANLRERR. mxdF
MEFHEREENBRIEFRTITEABRERIEENETE, BFE—FEREIRAIEAE
&, ECEMNERLTEBEETRE—SEELMEMNBERSNFIE, ETUEMS
BHAR EELGES | S BN AR SEFRFI BTN SH, it mBLmsh 5% ki A,
FHELEME 125bps WERS. EHEARLRLM, KBEME, EEANRMBFBR LT
#a%%, MIAA S SAEMSRZLLRT 1-3 MA, BREMERICEHFRIHRA, TEIGHEFE
—EZRTEI7E 4% LA EIBEITHIXUEG o

1 ZeEhAEmR

2022 £ 10 A 12 H, REFEFRPRNEMMRFIRKBREN, BR. 7X. 14K, 21
XF 1 MBS HERNT-1.990ps. 1.92bps. 1.92bps. 3.62bps F 15.44bps E 1.15%.
1.52%. 1.47%. 1.47%%0 1.60%. EREIHINERELE 1T, 1F. 3F. 5F. 1055

EFWRIEIEXZRHR

AR 7
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FZEE) 2.00bps. -0.09bps. -1.31bps. -0.74bps E 1.81%. 2.30%. 2.52%. 2.74%. 10
A 12 H EiE45dE Eik 1.53% % 3,025.51, RIERKHE Lk 2.46% % 10,838.48, flllif#E
L% 3.60%F 2,343.30.

RITAER, AEPRITHRRRMSETRH, 2022 F 10 A 12 BARRITUUFRIZR
BIRARIRT 20 2t EEERE. SRRITAFHIAIR 20 27T 7 REEMRIE, =
HA 670 Z it BB, SLTURRNIESEZE 650 27T,

URattEshzs s ] AT mimRasitE B R E TIRER, YN 2017 FHFERES RN
MH RS, BEHE, RMNREEEME., SLF. MLF FRITAFHIHEE. BEDR
SEGFEFNRTELRENE; BEAE, KR 2020 £ 12 A3ttt 2016 & 12 A MO
211/ 16010.66 27T, INCAFKBRIT T 8117.16 {27t MEIFFRRIH1E /N 9868.66
fzt, HRMETETERIM. S TEFMBUCREBRNE, HERAFTIARIERIH
B, HTESARSMRLEE. B, EMNXMAFATIHRERERBRIEITIEE.

E 11: 2022 1 B 1 BHZE 2022 £ 10 A 12 HAFHIHREFBIELE (2r)

=i - T B G = T i EER 14K EE = 14K i E RBIE =28 X FER = 28 i ERFINA =EIX EEE " EIX EERBIA
= 3FMLF i =35 MLFEIN =6 H MLFIRii =6 A MLFEIHA 14E MLF iR i 14 MLFEINR 14 TMLF 42 i = 14 TMLFEINE 18 E e R
=2FEFEREEFEA =38 EENEEFHN EFEINA EFEIR =1 EF =2HEENEEF JABEEMEEF EAEENEEF SAEEMEEF
8000
6000
4000

5 82 9 & g2 8B L LT EEBE Y EE IS 82 LR YR L QLR BPZREEL S
EEfitfEsifiiegsiiziiesiiiass iRt EREREE s
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FRIRIR: Wind, PIEIEHFMRH

& 12: 2017 &£ 1 B 1 BE 2022 4 10 B 12 ARsiEmmE%E%it (12x)
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23

900000
RE A A
TMLF it

lllllll

400000

300000

200000

100000

R

BRIRIRE: Wind, FSIESRE

EFWRIRIEX Z FHIR SR FRFAER 8
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& 13: 2022 £ 10 A 12 HAR B & HMLESFEEM Fri—BEZHE S

3.00% -+
2.50% A
2.00% -
1.50% A
1.00% A
0.50% -
0.00% -
-0.50% -
-1.00% -

FEFERESP OGS P

FIRIEIR: Wind, PIEIESFMRH

| T A =

A ¥ {5Th A E B

10 B 12 B#&EmiA, PR eIesuT 406.84 &=, H LK 1.11%, ATEE{RiEEuk
F 1586.65 =, H._Litk 2.69%, AI¥RHRTIREHUT 1334.24 =, H LK 3.18%; Fi9%
fRIN4% 135.90 5T, FHFMHK 92.23 t. HH, BlkEEHRLT, BREGEH. 434 X
EHR G AR, B 2 1FhE, 403 T Bk, 2 X5, 27 X TRk Hh ZifiE % (13.87%) .
FRREER (12.40%) FNAREEE1R (10.91%) ik, BEIESE1R (-2.66%) . X{55{R (-1.97%)
MAPH MR ((1.77%) Sk, 427 ZTRIEIRIERY, 394 X Eik, 5 Z##E, 28 T Tk, H
B F (11.77%) . it it 38 (10.96%) Fn Z45 4 41 (10.84%) 47k, EMAE 1 (-7.48%)
BEeikf (-5.75%) FMAREMRF (-5.50 %) HEk.

AR IAR YR

PRI LR E@ERY, TPRIRE—ATRBERZ RS, RIKIBFEXERIE
BriE R i in IR .

mIAARERERLEEAMA, BREATESNARMERYE, REFMRBEARILS
BXZEZEEREEHL. BRAERERGKATENERNNE, EhEHBEMSEE
EEKFESERRE, DRHAMEKFEREZE 20%MIT, B25REIFHAIETHAF B
NEEXERTIROVE, M52, BETINENEEZRENE. RIVATEEE
BRREEMRERRSSERENE D, SmEGhmaAOBEZENAFEHIALI
BAEENIS, EHARMIMENTETAHRSEAEEEENENER, B
fRIGEERE 15%-20%X BN AT ARG M el REMZFE, HANKIBANSEEITHIHE
BAEBRY, EREGHHFISRIND, MEMHNENHIRBINDEEAES
KIERITRER .

EFWRIEIEXZRHR

FEAMAERR 9
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B b, BABEMIREZFBRAXDRHENNS, IR Z EH MR a1
TR, BRIEMEZFFREAR N, THRARBEERET - IMRFNS5IS, LERK
MAASRMESER X EN M. XNWESHIRER. E~ERAFEGRE, BKRRE
REARSE BRI SER RN RERR R L.

LTI ARREMCE, FIBRERA BRI HARARHIERFEENEL.
M RIZ 5 EE R O THERMRRAR L EIRS.

REKAHEELAHRAERRSHAE, RRNEFEIELA—LMRT HiARZHX
—ERMTY, REBEGETATUERXEERFHNEZE THEXAE, Flant=
HEFISRITARGR . ITHAW LUE HEECH A1 T X ARRY .

ZIHBERRZ B FRARNFEIER, BHRIHaRREGPREMER K. MR
HRERTMRREBMENELF . EREERMESHGE, ATRUEHEMEELLS, Hb
AEHSR . RS AE.

HEd S ENE AR R %, MKIRHRNBNETRE, LTENBAEFHERKAR
8, SRR MEARESEENFHARERRMEGNRSIERN. RINENERESRE
B BB RUREGRREF ARG E. MEEATAE, FiEREIRA B sEER
R HECOH.

S ME A BN E SRS, FIR JIMNE) ¥R ARk 2. 7diEeR. B
B, HREGR. IFEGR EREEG. FULEGR. a6k

TSR A S BINOOEHT 22 8. FBEMR, AR, WPHEMR. Kk 02 R, IR
REEMR. MFREG TRE MR, BX 22 8. RIRE .

R B 3%

IR RIEREN, BREFIEENMIAE, TRBEF R RIREER), ERBRNEMR
HRKEf -

I REDET

1. HIHER

KB R W&o BEWL (%) R3TE (12
000001.SH FiEsEH 3,025.51 1.53 3,068.71
399001.SZ RIUERK R 10,838.48 2.46 4,033.46
399300.5Z SPIR 300 3,784.31 1.52 2,109.31
399005.5Z HUNREE 7,351.87 2.05 605.40
399006.SZ RN E ] 2,343.30 3.60 1,352.09
000016.SH EiE50 2,555.02 0.59 590.95

BRISKIR: Wind, HSIESFRER

EFWRIEIEXZRHR

FEAMAERR 10



'N%il#

CITIC SECURITIES

= BBEARY | 2022.10.13

#® 2: Tl AKERIRAS

F HKIERT R AR AFkEXIE (%)  EHEIERTHRR B7AkEkIE (%)
HEHL(RE) 458 HBEERS(PE) -0.85
HUH (P 1E) 435 ABREHEE) -0.64
BF(F1E) 4.31
% & REEER(HE) 4.07
BIE(FE) 3.64
ERISRIR: Wind, S{ESIEEMRE
% 3: MURNIEIEHUKEIE
B BikekiE (%) &R E7AKkEkIE (%)
REMNE 0.90 KEMRK 2.16
hEMNE 157 HERK 2.41
NEINE 1.84 NEEK 2.61
BRIKRIR: Wind, IEIEEMRE
| ®HEmig
& 4: AR
B W B3 (%)
FRIERR IR 406.84 1.11
FERATRGRIE S 1,586.65 2.69
AR 1,334.24 3.18
BRIKRIR: Wind, {EIEEMRE
% 5: WHHRNHFHREEER
S S~ S
113656.SH RImEES 113.87 13.87 715.95
123060.SZ piNRR b 242.00 12.40 1,330.85
128026.SZ RAEER 119.98 10.91 1,616.33
113537.SH pa =gt 43380 9.54 1,376.07
127065.5Z s g 167.40  7.86 654.88
113534.SH LYt gy 43285  7.84 940.47
113598.SH EZERR 14565  7.68 338.85
123085.SZ T i 2 177.61 7.22 281.90
123057.SZ LR 219.79 7.21 1,751.24
123071.SZ REEFER 15470  7.21 939.78
123015.SZ EEH%R 213.80  6.60 872.02
127037.SZ SRELFRR 15475  6.50 289.32
128101.S7 B OIE 4R 145.00  6.38 263.68
123013.SZ HEME 490.65  6.32 2,467.30
113626.SH [=EE223 0 264.43  6.30 597.47
127038.SZ E iR R 179.00  6.04 259.33
ESWIFIRIE X Z GRS R FA A ER 11



'H%il#

CITIC SECURITIES & BERY | 2022.10.13

WM FRERIE  AR3ZE

& o (o) (%) aEn
113025.SH BASR ¥R 290.16 5.92 369.15
110074.SH LEpuN: 3 147.58 5.87 130.94
123148.SZ LR 169.61 5.64 643.55
123123.SZ ILFERRR 183.50 5.47 1,499.02
113061.SH hEE R 141.93 5.43 89.85
123121.SZ TR 172.50 5.18 375.81
127059.S7 KIREE 2 133.00  5.10 108.59
123083.SZ BRI 1 179.60  5.03 150.38
123139.SZ fARIEE R 138.60  4.99 205.96
123078.SZ k304 138.00  4.95 96.24
113525.SH B R 167.65  4.86 223.95
127064.SZ MEFHR 162.80 4.59 198.20
123025.SZ FEMEE SR 126.90 4.37 267.90
118017.SH AR 121.25  4.33 47.33
110048.SH EREEE R 177.36 4.22 114.09
110056.SH FiBY R 146.87  3.99 255.53
127036.SZ =TRERR 134.54 3.89 236.80
123105.SZ RIREER 132.30  3.87 34.85
128021.SZ SLEBEER 131.50  3.85 41.32
123120.SZ PELERE (R 128.70 3.82 52.98
113646.SH KEFE R 177.38 3.82 740.82
123031.SZ mInsE R 322.68  3.80 435.48
113648.SH EE2%% 138.86 3.79 241.41
118014.SH EMIEE R 138.99 3.73 115.98
113591.SH B IXEE IR 131.86 3.73 215.34
111006.SH IR SR EE 1R 127.98 3.65 65.88
123012.SZ b itag e 211.00 3.63 338.72
123114.SZ = AR 147.60 3.61 59.60
128141.SZ REBESE 1R 133.87 3.53 88.34
128095.S7 BiEin 324.00 352 199.80
128033.SZ AR 123.00  3.50 58.28
128017.SZ SRR 223.51 3.49 66.54
111000.SH EMEER 137.20 3.48 416.29
113567.SH BARER 136.47 3.47 41.95
113582.SH KB 213.26 3.46 155.21
113641.SH ERER 123.94 3.43 133.22
123034.S7 b ot 22890  3.42 969.87
111004.SH BRFTER 1R 126.99  3.42 20.66
127030.SZ BEHT4% 1% 156.50 3.34 226.07

EFWRIEIEX Z R RFTFRMAERR 12
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CITIC SECURITIES

= BBEARY | 2022.10.13

2% 5 -&@m PhERIE  RR3ZER
(o) (%) aEn
113621.SH A b 130.90 3.33 80.41
127004.SZ 1REBEE R 177.00 3.32 1,081.57
123067.SZ HrsE i 223.19 3.23 845.76
128122.SZ MAREER 121.10 3.16 94.88
127052.SZ WiREE R 125.28 3.15 65.58
123147.SZ hR¥R R 123.00 3.12 20.40
113629.SH RUEHER 139.21  3.11 340.01
118003.SH HeERR 126.77  3.06 55.06
123075.SZ DUER%E 1 117.80 3.06 17.41
113051.SH TREEE (R 14131  3.05 34.07
113585.SH FlEEER 168.87  2.97 65.03
113653.SH 7k 22 #4% 121.88  2.88 44.21
113045.SH B R 118.80 2.78 52.86
110075.SH 2]kt 134.81 275 42.71
128083.SZ FdbER R 125.66  2.75 31.75
128078.SZ KRR 122.77  2.74 9.60
118013.SH BB R 122.09 2.72 20.21
128106.SZ G E R 26729  2.67 1,071.55
110063.SH & 19 %1% 112.79 2.65 26.73
128082.SZ LR 142.50 2.61 116.61
113053.SH M 22 %% 12591  2.58 161.15
128042.SZ HlHEE R 127.50 2.57 78.68
128109.SZ BT R 133.32 2.55 63.31
113049.SH KRR 117.49 2.52 66.71
123054.SZ BiFER 120.88 2.44 51.46
113039.SH RiEER 134.35 2.44 45.77
123112.8Z FREE R 128.80 2.38 25.92
128041.SZ B EREE IR 260.86 2.37 532.47
110085.SH 1B 22 #1% 133.96 2.37 816.77
128076.SZ SRR 119.25 2.35 26.37
113505.SH W EE R 115.81 2.34 13.84
127066.SZ BFEES 117.80 2.32 15.08
128056.SZ Y3 125.14 2.32 44.39
113577.SH RS 12339 231 3.77
123149.87 RS 12520  2.30 24.90
123089.SZ U 2 129.86 2.27 44.73
128145.57 B 125.85  2.23 58.91
127007.SZ IR 124.50 2.21 76.17
118016.SH TR R 115.78 2.13 7.65

EFWRIEIEX Z R RFTFRMAERR
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CITIC SECURITIES

= BBEARY | 2022.10.13

2% 5 ua@m PhERIE  RR3ZER
(o) (%) aEn

127021.SZ L2 118.83 2.13 11.26
123153.SZ BHER 116.93 2.12 11.44
128015.SZ AHIE R 119.16 2.11 272.20
113597.SH EHER 119.32 2.10 125.96
113504.SH pYaca 3y 142.02 2.04 265.75
110061.SH Nz 142.44 2.03 193.13
123052.SZ kREEE R 135.80 2.03 16.41
128034.SZ TTEREE R 121.05  2.02 25.49
128133.SZ FIERG 116.70 2.01 14.73
127069.SZ INBEEE (R 123.07  2.01 10.21
113057.SH FhEREEfR 119.83 2.01 115.88
128081.SZ BREER 128.45  2.00 73.79
113619.SH HiTEE R 116.72 1.99 38.81
127070.SZ KPR 114.52 1.98 176.12
127055.SZ BRER 112.15 1.96 79.20
110082.SH RERR 115.93 1.96 69.55
127020.SZ P& R 118.39 1.96 28.84
110047.SH LI 4% 1 113.95 1.95 40.92
123155.S7 PRt 1 114.11 1.95 16.61
123157.SZ ME R 114.38 1.89 59.43
128030.SZ KBS R 211.20 1.88 54.65
118018.SH EniHE R 114.11 1.87 17.93
128039.SZ = iR 116.20 1.84 10.68
128036.SZ SRER 133.65  1.83 61.08
113593.SH PR 113.65 1.83 3.13
111003.SH REER 135.56 1.83 435.02
113060.SH 22 #51R 126.51 1.83 48.04
128120.SZ BRI EE 15 117.50 1.82 30.37
113650.SH 8 22 %1% 116.68 1.81 10.10
128140.SZ EERE R 152.21 1.81 31.77
123087.SZ FRER#% R 118.23 1.78 9.91
110076.SH hpEEE g by 111.10 1.77 23.91
128066.SZ RIZ-3:3 00 115.10 1.76 35.85
123100.SZ BARMER R 114.09 1.74 7.11
128075.SZ MR 117.10 1.74 11.67
123080.SZ TREE R 132.22 1.71 74.97
110060.SH REBFE{R 114.77 1.71 4.36
113642.SH 22 %% 137.99 1.70 797.24
127054.SZ PYETiE b 114.73 1.69 3.76

EFWRIEIEX Z R RFTFRMAERR
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CITIC SECURITIES

= BBEARY | 2022.10.13

2% 5 u&@m PhERIE  RR3ZER
(o) (%) aEn

113527.SH PR 115.28 1.69 41.15
123014.SZ EIP-2:3 0 139.60 1.68 66.08
113575.SH RETEE (R 136.21 1.67 135.22
128143.SZ BRI 120.86 1.65 16.32
128144.SZ FIRER 116.11 1.63 17.28
123110.SZ FLEEE R 134.86 1.62 61.01
123046.SZ REKEER 33997 1.62 126.44
113637.SH MR 126.25  1.60 75.58
123061.SZ LIt 119.38 1.60 16.24
113561.SH R 121.55  1.60 16.06
123035.57 FiEH 12111 1.59 8.49
110079.SH MEREE (R 123.93  1.58 171.19
123022.SZ B 136.22 1.58 66.18
128097.SZ BRERRR 117.11 1.57 627.28
113651.SH MRS 124.16  1.56 9.74
127027.SZ EInER R 131.39  1.54 80.49
113050.SH FAREE (R 121.84  1.54 173.56
118009.SH GRS 122.44  1.53 7.49
110058.SH K REER 114.24 1.51 4.37
128090.SZ RIS 2 122.70 1.50 19.15
118011.SH SRIYEE R 116.00 1.50 12.82
128085.SZ MBIKEE IR 114.21 1.49 23.89
123104.SZ ITHER 114.80 1.49 10.93
128040.SZ fLimE R 131.30 1.48 20.50
123133.SZ MR 137.15 1.47 109.78
113595.SH X R 110.94 1.47 20.37
113048.SH R R 120.03 1.47 57.78
123152.5Z EREE R 132.70 1.47 32.89
123088.SZ BiEE R 120.72 1.45 36.02
123048.SZ N2%ER 116.60 1.45 9.34
111005.SH BB 115.87 1.45 3.65
113549.SH BB R 113.81 1.43 9.67
123107.SZ m R R 136.85 1.43 326.10
113647.SH REHR 124.44  1.42 63.54
123127.SZ it 4 1R 115.30 1.42 12.65
118000.SH RILHER 118.03 1.41 20.94
128079.SZ KRR 129.80  1.40 49.49
113654.SH 7k 02 351% 125.80 1.40 8.14
110068.SH AR 129.69 1.40 45.71

EFWRIEIEX Z R RFTFRMAERR
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CITIC SECURITIES & BERY | 2022.10.13

WM FRERIE  AR3ZE

& o (o) (%) aEn
123146.S7 HhIfE 2 114.10 1.39 14.61
127071.SZ RETHE IR 116.40 1.38 16.64
113546.SH 18 D% R 118.07 1.37 7.39
110067.SH iR 111.42 1.37 58.31
123056.SZ ELA g, 110.67 1.37 177.52
113574.SH R R 114.35 1.36 8.22
127026.SZ AR 115.28 1.36 4.70
123063.SZ KEFESR 120.23  1.36 18.28
128072.SZ MERG 111.75 1.36 9.85
128023.SZ T RERR 119.90 1.35 16.43
123098.SZ — iR 12220  1.32 9.50
127043.SZ JI1EE R 13488  1.31 103.31
128130.SZ BHEGR 117.05 1.31 18.25
123011.SZ fERER R 116.49 1.29 4.74
113640.SH I FEE R 116.85 1.26 89.91
123038.SZ BX15% 1R 132.24  1.26 59.69
110053.SH TMREER 127.90  1.25 441.71
123077.SZ PEEL: 3 119.16 1.24 4.44
110070.SH NS 116.32 1.24 11.86
128053.SZ EES:30 130.50 1.23 220.45
127040.SZ N ExR% 123.10 1.23 56.58
113570.SH Bk R 121.63 1.22 12.46
128014.SZ KEREE R 112.55 1.21 20.49
110080.SH RHEE R 113.05 1.21 30.59
123115.SZ R 113.86 1.21 5.39
123130.SZ W 122.39 1.20 24.74
123010.SZ iR 110.17 1.19 7.46
127061.SZ ES g 112.40 1.18 28.34
127044.SZ RIEE R 109.90 1.18 11.85
111002.SH LR 125.30 1.17 10.71
113027.SH 5 R 142.38 1.17 138.24
113639.SH fEIFEER 108.80 1.16 12.08
128117.SZ ERER 122.89 1.15 15.39
123131.SZ BRER R 117.00 1.14 4.36
113532.SH BIEER 114.39 1.14 10.28
128049.SZ R 113.78 1.14 9.10
113055.SH R REE IR 126.21 1.13 84.58
113600.SH 2R 122.65  1.13 17.47
123002.SZ E %% 1 113.95 1.11 12.04

EFWRIEIEX Z R RFTFRMAERR 16
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CITIC SECURITIES

= BBEARY | 2022.10.13

2% 5 wgm PhERIE  RR3ZER
(o) (%) aEn

113565.SH RIERER 117.47 1.11 17.02
123156.SZ BLER 119.81 1.11 13.38
113604.SH E4 (30 106.87 1.10 8.83
123138.SZ 24 FREE (R 118.00 1.10 23.93
123144.SZ paN A 125.51 1.10 8.36
110087.SH RAlEER 116.26 1.09 16.78
118010.SH TR 112.38 1.08 4.16
128114.52 E3BEE 1R 100.31  1.07 54.45
113594.SH ERERR 115.28 1.06 4.01
123039.SZ FridEE R 115.80 1.05 9.25
113524.SH Lt 30 117.22 1.05 4.73
113024.SH %R 115.68 1.05 19.31
123064.SZ PE2: 30 111.20 1.04 17.03
123101.SZ RETEE (S 111.00 1.04 2.26
128087.SZ Z AR 124.05  1.04 32.27
123096.SZ BhEn 106.28  1.03 5.70
128073.SZ M IRER 1R 118.30 1.02 198.78
113573.SH PREERR 114.93 1.00 13.60
127012.SZ 1B 115.78 0.99 52.00
127033.SZ hicEE 2 107.15 0.98 9.74
113526.SH BEZRiE R 127.85 0.98 19.92
127005.SZ Kb R 112.98 0.97 31.42
127022.SZ |BiREE R 109.80 0.97 18.47
113609.SH KRREE R 114.60 0.96 43.76
113046.SH SR 110.41 0.96 20.68
128035.SZ P33 108.75 0.96 25.74
113566.SH B R 118.93 0.96 2.46
123122.5Z E iR 115.58 0.95 18.78
113535.SH &3 b 112.20 0.95 10.06
123132.SZ B2 30y 129.92 0.95 15.14
123124.SZ minik 2 109.20 0.94 12.43
113628.SH N RFF 110.47 0.94 9.06
113655.SH BR 22 351% 133.51 0.94 19.48
118007.SH A% 120.52 0.94 33.62
127049.SZ FHEE2 120.62 0.94 84.86
118015.SH IR 116.00 0.94 10.29
113632.SH #8521 3R 120.83  0.93 3.99
113043.SH B %% 15 106.18  0.93 2252
123050.SZ Re#n 119.84 0.92 2.60

EFWRIEIEX Z R RFTFRMAERR
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CITIC SECURITIES & BERY | 2022.10.13

WM FRERIE  AR3ZE

& o (o) (%) aEn
128071.SZ AR 111.52 0.91 5.21
123129.SZ BIBEER 111.00 0.91 6.98
113542.SH FEER 111.23 0.91 5.90
123154.SZ KEFRR 116.19 0.90 8.29
127019.SZ EREE 111.95 0.90 23.11
128128.SZ SR 2 139.60 0.90 70.86
123082.SZ b dlii i3y 112.80 0.89 2.46
113652.SH % 22 3% 123.24  0.89 3.50
113054.SH FhEEin 108.45  0.88 14.09
113623.SH N R 21 %% 111.08 0.88 28.09
128044.SZ e FaEE 15 108.92 0.88 32.48
123072.SZ SRR 12573  0.87 22.21
113576.SH BLEER 109.22  0.87 8.20
110055.SH RHEEER 173.63  0.87 164.04
113013.SH EE#% 5 108.11 0.86 78.49
128069.SZ R 115.84 0.85 16.95
123141.8Z REFR 117.19 0.85 12.73
128127.SZ RS 106.80  0.85 6.37
110083.SH T EER R 118.38 0.85 32.27
113606.SH R 110.94 0.85 1.75
123059.SZ SRISEE R 116.07 0.84 1.55
127015.SZ FEE R 113.80 0.84 10.20
113047.SH RS R 124.26 0.83 26.88
127029.SZ NGRS 116.95 0.82 21.90
113633.SH BiXEE & 110.08 0.82 7.23
127057.SZ BhiER 17048  0.81 590.35
127024.SZ BIEHER 106.24 0.81 4.64
123116.SZ T s R 113.20 0.80 3.38
113569.SH FEBuY 105.77  0.80 3.05
127041.SZ N SAE% 110.78 0.80 2.04
128118.S2 BIBEE R 110.50 0.79 3.57
123065.SZ ERER 115.90 0.79 2.89
128123.SZ ESeiE R 111.72 0.79 2.04
110064.SH BT 113.89 0.79 11.66
113638.SH & 21 i 115.43 0.79 3.01
123044.SZ PAR L3 bn 122.00 0.79 13.44
127063.SZ RS 121.94 0.78 16.69
118008.SH B 125.10 0.77 40.29
113622.SH M EfR 118.85 0.77 7.06

EFWRIEIEX Z R RFTFRMAERR 18



'H%il#
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= BBEARY | 2022.10.13

2% 5 wgm PhERIE  RR3ZER
(o) (%) aEn

123091.SZ KigEER 123.21 0.77 4.78
128116.SZ IRIAEE TR 106.90 0.76 13.37
111001.SH (U0 30 114.42 0.75 1.31
123093.SZ SRR 118.22 0.75 11.97
123125.SZ TLEE R 123.68 0.75 11.07
113608.SH BlkEE 5 110.72 0.74 11.68
113634.SH FisEi3ag 14358  0.74 29.18
128091.SZ MRERR 155.30  0.73 190.75
113602.SH £ 20 #f& 116.01 0.72 9.55
123126.SZ hFER R 112.00 0.72 5.77
127006.SZ R R 116.83 0.72 31.15
113058.SH RERR 113.81 0.71 7.96
123004.SZ $hINEE R 108.70  0.71 25.44
123106.SZ EfHER 113.45 0.70 3.90
110084.SH RPREE R 124.17  0.70 106.01
128025.SZ H—ER 121.10  0.70 6.37
123049.S7 #IREE (R 109.60  0.69 2.27
127062.SZ LHMER R 114.48 0.69 11.30
113643.SH RiEHE R 112.88 0.69 4.09
110043.SH T HEE R 120.41 0.68 68.94
127056.SZ R R 113.00 0.67 19.70
113649.SH ESIE=3 128.15  0.67 78.59
113530.SH KEHR 114.33 0.66 9.57
128070.SZ BHesE R 120.78 0.65 90.72
127028.SZ B R 121.86 0.63 83.07
113605.SH REHER 110.68 0.63 2.42
128134.SZ MBEREE (R 129.00 0.63 37.76
128125.5Z FEBREE IR 108.90 0.62 1.86
113631.SH TN b 116.48 0.61 22.65
127067.SZ |Bik%% 2 111.79 0.61 11.04
113017.SH HER 107.79  0.60 19.59
128074.SZ b33 110.00 0.59 4.87
113059.SH FEE AN 125.01 0.59 37.19
127042.SZ REEER 111.21 0.59 49.08
123119.57 RR#%2 120.20  0.59 40.83
128105.SZ KEEG 103.50 0.58 14.71
110045.SH BRI 109.12 0.55 10.88
123076.SZ NS 107.00  0.55 6.68
113601.SH ENEER 108.07 0.54 3.78

EFWRIEIEX Z R RFTFRMAERR
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123027.SZ ERRsE R 377.00 0.53 220.95
113563.SH WZa%E 1R 110.56 0.53 4.31
123136.SZ Wi 117.81 0.53 153.00
123103.SZ BERERK 132.40 0.53 19.21
113610.SH RIREER 110.67 0.52 1.74
128137.SZ TEERR 119.92 0.52 5.75
123134.SZ FEEGR 148.76 0.51 334.07
118004.SH EERiE R 110.00 0.51 4.37
110062.SH HENERR 106.34  0.51 6.51
123128.S7 HIEHR 10432  0.51 17.22
123150.SZ NIBEE R 121.16  0.51 3.48
128119.SZ TRERR 119.26 0.50 20.02
110073.SH Ezik R 104.66  0.50 37.55
127039.SZ LBEER 115.90 0.49 8.38
123090.SZ SiERR 120.00 0.49 12.78
110057.SH MRES 113.72 0.48 11.13
127031.SZ FERR 117.13 0.48 33.25
127068.SZ I %4 118.57 0.48 4.49
123142.87 AR R 120.30  0.46 3.82
127018.SZ KNI IR 115.00 0.46 24.93
128131.SZ £k 2 110.20 0.46 2.91
127053.SZ REHR 115.62 0.45 4.06
113578.SH LR 105.60 0.45 40.71
127025.5Z BRI R 109.34 0.44 15.58
113616.SH FIREER 114.67 0.43 21.13
128142.5Z MELESR 110.60 0.41 7.17
128062.SZ RIZ5E: 3 b 103.31 0.41 10.85
127032.SZ TR 119.43 0.40 102.30
128048.S7 ITEHR 120.99  0.40 69.26
113627.SH K45 R 107.05 0.40 1.67
127047.SZ TR 100.44 0.40 9.31
128132.87 TR 109.58  0.38 25.40
113588.SH SEREE R 111.38 0.37 13.74
127046.SZ N Bid% 115.09 0.36 15.34
113033.SH FlEEEE (R 108.24  0.36 19.73
127051.SZ EARER 110.28 0.35 14.31
123151.SZ RE#R 113.29 0.35 12.81
128100.SZ AR 93.60 0.34 18.49
113589.SH ROVEER 97.91 0.34 3.60

EFWRIEIEX Z R RFTFRMAERR
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WM FRERIE  AR3ZE
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110072.SH ICER 97.08 0.33 20.25
113021.SH iR 110.83 0.33 17.17
123145.SZ HARER 121.20 0.32 46.68
113044.SH KEFR 110.90 0.32 141.29
113584.SH FRIEE R 103.98 0.32 2.26
127034.SZ AR 105.11 0.30 5.92
118006.SH \SEE: 0 116.50 0.29 91.61
127014.SZ |t 3 14220  0.29 179.62
127035.SZ b 120.77  0.28 10.50
128063.SZ REER 117.60 0.28 6.93
113545.SH SREER 120.86  0.27 10.94
123099.S7 LR 111.69 0.27 16.78
123118.SZ EhER SR 118.26 0.26 2.36
127016.SZ EREMR 114.30 0.26 22.23
113624.SH IE)IER 108.77  0.25 5.49
127060.SZ HRERE R 122.00  0.23 52.90
128029.S7 K PBRER R 150.40  0.23 23.59
113596.SH PthEE 3R 95.65 0.21 8.88
110081.SH Bl =45 1R 108.76 0.21 154.04
128037.SZ E=jant: 3 121.66 0.21 268.89
128129.SZ BRER 102.16 0.21 49.91
128108.SZ RN R 100.64 0.20 6.97
128121.SZ R 132.26 0.19 39.36
123109.SZ =EAR= 30 112.41 0.18 6.76
128138.SZ R R 117.94 0.15 3.10
113618.SH ESF by 121.01 0.13 12.63
127045.SZ IR R 133.00  0.13 218.85
123092.SZ RIFFER 273.95 0.11 229.25
110086.SH LR 117.10 0.07 16.90
128124.SZ RHERR R 102.57 0.06 12.33
113644.SH BYB ik 0N 109.39 0.04 17.06
113615.SH EIREER 183.38 0.03 31.86
110059.SH AR 107.62 0.03 94.97
113625.SH ILLLERR 113.55 0.01 1.75
110038.SH R 110.45 0.01 120.10
113056.SH FIRER 99.56 0.00 75.11
113011.SH K KER 105.00 0.00 137.07
128046.S7 FIREE R 159.00  0.00 180.49
113030.SH RS 116.12 0.00 0.00
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CITIC SECURITIES & BERY | 2022.10.13

WM FRERIE  AR3ZE

& o (o) (%) aEn
123029.SZ BRI 1,376.60 0.00 0.00
113052.SH Sl EE R 105.82 -0.05 234.11
123113.SZ N L F% 107.74 -0.06 10.07
123018.SZ AR 234.86 -0.06 537.33
118005.SH REFGR 120.39 -0.10 26.54
113042.SH LIREER 106.75 -0.10 74.89
127050.SZ AR R 122.12 -0.15 20.69
128136.SZ SfgE R 112.03 -0.15 38.25
123140.8Z KithgE 150.46  -0.16 631.83
113516.SH FRERR 120.22  -0.19 73.51
118012.SH s R 124.38  -0.20 14.56
128135.SZ RIRER 119.90 -0.20 6.25
123135.SZ RINER R 169.50  -0.26 355.34
113037.SH FRER 103.61  -0.26 43.58
123108.SZ RER2 115.48 -0.32 22.55
113579.SH RS 112.80 -0.33 13.67
127058.SZ BHLER 140.70  -0.34 53.45
110077.SH AR R 129.50  -0.44 29.06
113519.SH KRG 116.41 -0.44 122.75
127017.SZ hEER 116.50 -0.54 9.27
123117.SZ i k=3 b 110.39 -0.60 4.33
113636.SH BEER 120.02  -0.60 85.60
110052.SH RIHER 152.58 -0.61 778.04
110044.SH [TEEE R 194.13 -0.71 162.27
113016.SH INREE IR 321.15 -1.64 812.10
128111.SZ PR 897.00 -1.77 1,345.29
128022.SZ MRIEE R 125.05 -1.97 119.54
123143.SZ B HESE 1R 208.80 -2.66 2,029.22

ZRIRIR: wind, BFIESMRE

#*® 6: FERIERKERIRE.

Z R KEHm Go PhERIE (%) R3ZE ()
300567.SZ FEMEF 47.20 11.77 5.10
300416.5Z TR IR 28.85 10.96 3.26
300511.S57 E e 6.75 10.84 2.86
603912.SH EHE 10.07 10.05 1.15
002997.SZ ThEBR A 24.06 10.01 1.61
002772.SZ RSB 7.82 9.99 0.22
603966.SH EEHRR 12.32 9.90 1.25
300569.5Z REEET 9.69 9.62 1.89
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CITIC SECURITIES & BERY | 2022.10.13
B fE1#R WEH o PhEkIE (%) R3ZE ()
688556.SH = B 44 87.53 9.09 4.09
002036.SZ BAlB T 14.49 8.38 3.87
002989.5Z PN S 14.62 8.38 0.85
002126.SZ REEARD 12.90 7.95 3.28
605222.SH HCMLER LS 24.61 7.80 2.95
300613.5Z = 56.13 7.36 1.81
605133.SH U Z2 AR 19 28.00 6.95 0.73
603348.SH STl AR 1 75.37 6.83 4.10
688059.SH EHREE 101.80 6.61 0.43
002823.5Z BPEE 11.08 6.54 1.06
002368.SZ KRB 18.04 6.49 1.17
002534.SZ FFiERE 17.58 6.29 2.36
603602.SH YERE 9.83 6.27 0.60
603916.SH IR 16.97 6.26 0.83
300253.5Z Dk 7.20 6.04 2.39
601231.SH IFBEF 15.85 6.02 1.52
600909.SH RIS 4.96 5.98 5.41
002658.5Z ESE: 2 8.15 5.98 1.11
002050.SZ =EE 22.88 5.97 17.39
002840.SZ L5 H 23.70 5.95 3.21
603186.SH ki) 20.19 5.82 0.38
002975.SZ HARRG 33.84 5.78 0.15
300655.SZ Am I BB 14.68 5.76 1.87
002279.SZ AEB M 5.61 5.65 5.16
688323.SH Ihtesr 21.07 5.61 0.26
688328.SH REHA 21.37 5.58 0.18
300586.SZ EJESE 19.70 5.57 4.21
300608.SZ BE 7.41 5.56 0.42
300263.SZ FELERH 7.52 5.47 2.43
002436.SZ HEARM 9.39 5.39 3.13
300185.5Z BHWEL 2.56 5.35 1.01
300738.SZ BCHIE 8.30 5.33 0.55
300666.5Z IEEBF 90.50 5.29 4.71
603982.SH RIERZE 25.67 5.29 1.36
600745.SH ) SRRBHL 47.06 5.28 10.93
688388.SH RERHY 53.90 5.27 2.56
300151.SZ SLARHY 16.20 5.26 1.16
002376.SZ FatiE 7.28 5.20 0.39
603081.SH KE 10.60 5.16 0.32
605068.SH RRFTE RS 22.29 5.09 0.24
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CITIC SECURITIES & BERY | 2022.10.13
B fE1#R WEH o PhEkIE (%) R3ZE ()
300607.SZ hETA 12.00 5.08 0.49
688030.SH LA RF 19.29 5.07 0.10
300827.SZ LEEBS 50.40 5.04 4.57
300543.5Z BARL R RE 8.76 5.04 0.19
301040.SZ HhIRERE 21.18 5.01 0.35
603920.SH juscy=chid 13.72 4.97 0.74
000070.SZ HLER 5.95 4.94 0.58
300229.5Z R 10.22 4.93 1.19
300707.SZ BUET AL 16.98 4.88 0.43
603609.SH RERH 10.32 4.88 0.90
300663.5Z BHER 13.23 4.83 1.34
601127.SH #HE 52.49 4.83 8.99
002982.5Z HRERR S 40.69 4.82 1.18
688680.SH SR 164.53 4.80 2.23
603596.SH RFFF 86.83 4.79 3.27
603650.SH RS2 27.79 4.71 1.27
300580.5Z DU 16.95 4.69 0.21
603660.SH FINFBHE 4.75 4.63 0.21
300624.SZ ViEaY cid 26.03 4.62 0.35
603617.SH EREG 9.11 4.59 0.35
002008.SZ KiE#S 25.93 4.56 4.28
600498.SH e KEE 12.87 4.55 1.08
300776.SZ IR 175.58 4.50 4.35
002091.SZ I EZR 8.73 4.43 1.52
603477.SH EER¥ 27.88 4.42 4.84
002722.5Z Ve 12.61 4.39 0.22
300682.5Z BAFNRM 22.37 4.39 1.11
603516.SH ERRY 11.90 4.39 0.30
300398.SZ KELMR 17.00 4.36 1.23
603989.SH KA 25.71 4.34 0.90
300112.SZ AREE 8.97 4.30 0.41
300739.5Z AR BAEL B 13.37 4.29 0.30
300623.5Z R 18.01 4.28 0.86
002861.SZ BB 9.98 4.28 0.17
688595.SH ooERHR 34.10 4.25 0.43
300296.5Z FE 5.65 4.24 1.16
300545.5Z JEREES - 16.51 4.23 0.57
300382.5Z TE 21.00 4.22 1.56
002877.SZ BaeaiE 6.69 4.21 0.55
603890.SH EMEF 8.99 4.17 0.26
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CITIC SECURITIES & BERY | 2022.10.13
B fE1#R WEH o PhEkIE (%) R3ZE ()
002921.5Z BRIBE 2 14.00 4.17 0.31
300078.SZ BllER 4.27 4.15 0.28
002614.SZ BafELE 9.07 4.13 7.78
688689.SH SRR, 22.97 4.13 0.16
300170.SZ XEER 7.33 4.12 0.88
601012.SH FEELREE 48.38 4.02 34.97
603058.SH KERRG 7.25 4.02 0.20
002548.5Z SR 6.23 4.01 1.16
300088.5Z KIERHY 6.23 4.01 2.14
002430.SZ mERH 36.19 3.99 1.66
600105.SH kSRR 3.39 3.99 0.56
603298.SH MY &H 12.79 3.98 0.31
300057.SZ NG AF 9.95 3.97 2.70
002284.5Z DI N 40 7.37 3.95 0.87
002510.5Z P At 3.96 3.94 0.76
002863.5Z LT[R 5.33 3.90 0.63
300303.5Z Rk 4.01 3.89 0.44
300727.SZ TR 27.94 3.87 0.59
002753.SZ KRR 8.60 3.86 0.47
002929.5Z SER RS 33.32 3.80 0.38
002049.SZ KHXER 145.09 3.80 10.31
603687.SH KREIE 10.93 3.80 0.78
603528.SH SRR 6.04 3.78 0.25
603638.SH g 14.38 3.75 0.42
300933.SZ =A% 15 7.76 3.74 0.20
300265.5Z Bk 8.34 3.73 0.25
600577.SH WA S 4.45 3.73 1.16
605166.SH REIR 13.65 3.72 0.18
002931.SZ ERRG 9.79 3.71 0.13
603233.SH KB 31.11 3.70 1.36
603861.SH SP:E] 7.33 3.68 0.18
002815.SZ RiEFEAR 10.18 3.67 0.59
002953.5Z =) 10.76 3.66 0.40
603887.SH Wit &L 6.34 3.59 0.19
000823.5Z BFRETF 8.94 3.59 0.56
300894.5Z NEA 25.77 3.58 0.24
002961.SZ IRIAEASE 13.42 3.55 0.21
300283.5Z mMNEE 5.02 3.51 0.19
002807.SZ STFASRIT 4.43 3.50 1.69
002034.5Z BEREIFE 18.65 3.50 0.46
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CITIC SECURITIES & BERY | 2022.10.13
B fE1#R WEH o PhEkIE (%) R3ZE ()
601330.SH Fazmhh 6.82 3.49 0.23
002717.SZ & ma AR 14 2.67 3.49 0.99
000665.5Z AL H 5.65 3.48 1.02
002631.SZ BRAEK 5.65 3.48 0.65
300297.SZ *STIEfE 1.79 3.47 0.32
300040.SZ FUNEEH 6.28 3.46 0.42
688001.SH LR 26.48 3.44 0.38
601865.SH e 32.74 3.41 4.86
600487.SH ZiENE 20.04 3.41 12.41
300231.5Z SRIERHY 6.71 3.39 0.29
002846.5Z REXBR 1S 6.76 3.36 0.32
603876.SH SRR FTAS 59.95 3.36 6.25
002806.5Z 2R 10.85 3.33 0.34
002838.5Z ERRG 19.08 3.30 0.51
000700.SZ IR 4.70 3.30 0.47
601633.SH KIAE 26.94 3.26 4.97
300775.5Z =% 36.80 3.25 1.98
002562.SZ SR 5.41 3.24 1.07
688026.SH TEIFEY 27.70 3.24 0.15
688208.SH SERGY SRR 28.20 3.22 1.10
300407.SZ PLEHRS 6.75 3.21 0.13
002446.SZ BEEAE 8.40 3.19 3.82
603228.SH SEEF 19.49 3.18 0.84
002551.SZ R EST 4.91 3.15 3.74
002157.5Z EFRRY 4.59 3.15 2.55
300429.5Z SRITEM 7.88 3.14 0.27
002475.SZ SRAER 28.62 3.14 16.13
603678.SH NIERF 37.76 3.08 1.10
603618.SH LR 17 5.71 3.07 0.35
603776.SH KRIT 14.80 3.06 0.92
603131.SH igpT 12.15 3.05 0.26
603681.SH K E A 20.94 3.05 0.72
002224.SZ =h* 4.40 3.04 0.17
300305.5Z AR 11.93 3.02 0.24
600908.SH FHRIT 5.80 3.02 1.88
300843.5Z EEERR 17 16.79 3.01 0.18
300811.SZ SARVHTA 90.45 2.99 0.47
300587.SZ RERR 10.88 2.93 1.70
300556.5Z 2 FEITE 16.59 2.92 0.23
601609.SH S HERH 7.12 2.89 0.50
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CITIC SECURITIES & BERY | 2022.10.13
B fE1#R WEH o PhEkIE (%) R3ZE ()
002946.SZ ESEA 11.08 2.88 0.27
603978.SH RIIFE 21.13 2.87 0.36
601619.SH RixHae 3.94 2.87 0.58
300818.5Z (DRI 30.22 2.86 0.20
002616.SZ KEEH 4.68 2.86 0.47
000783.SZ KiLiEs 5.40 2.86 0.87
600919.SH JLERT 7.59 2.85 6.25
603669.SH REZ 5.48 2.81 0.14
000967.SZ BIEIFE 4.75 2.81 0.30
601881.SH [ §R5A 9.53 2.80 3.08
603677.SH TR 10.74 2.78 0.06
002996.SZ IRtEE & 14.19 2.75 0.60
601677.SH ABZR4E 18.79 2.73 2.23
600326.SH FERR R 457 2.70 0.33
300197.5Z THEERIN 2.29 2.69 0.28
002406.5Z mHREE 4.60 2.68 0.22
603278.SH Kl Bz 53 7.67 2.68 0.06
002002.5Z IRl 3.48 2.65 1.93
002171.SZ ®ILHH 8.52 2.65 1.59
605007.SH TR 13.99 2.64 0.18
603466.SH RUBH 9.72 2.64 0.38
601020.SH gyl 12.88 2.63 1.21
603901.SH KB & RE 13.29 2.63 0.25
603535.SH FiKERR 17.70 2.61 0.28
603716.SH ENEFT 9.92 2.59 0.27
601689.SH R &EH 73.98 2.58 6.68
603956.SH BURIE 8.86 2.55 0.06
603007.SH STH#E 4.04 2.54 0.13
300677.SZ RRETT 19.96 2.52 1.41
300498.5Z R 22.45 2,51 10.70
000065.SZ A ERR 8.99 2.51 1.38
603733.SH BSR4 23.08 2.49 0.36
601636.SH MUREH 9.51 2.48 2.38
300243.5Z WmESH 8.35 2.45 0.12
300665.5Z KRERR IR 7.66 2.41 0.15
688166.SH HIRED 17.90 2.40 0.28
002811.SZ AT 8.12 2.40 0.13
300482.5Z FEEY 29.13 2.39 1.58
002850.SZ BHEAF 98.29 2.37 2.96
300869.5Z REES 21.16 2.37 0.60
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B fE1#R WEH o PhEkIE (%) R3ZE ()
601108.SH Wi IE S 6.91 2.37 2.43
300406.SZ SEEH 16.47 2.36 0.39
002822.SZ hRER 4.35 2.35 0.29
000928.SZ R EFR 5.24 2.34 0.35
601929.SH HIEE 1.75 2.34 0.42
601878.SH AT 9.68 2.33 1.61
300473.5Z fE/RERS 15.85 2.32 0.31
600061.SH ERHEE 6.20 231 0.98
002749.5Z E e 8.86 231 0.13
300956.5Z RHORRG 14.25 2.30 0.08
603518.SH $RhEEH] 6.26 2.29 0.23
002775.5Z XRE 3.62 2.26 0.07
603557.SH STR® 3.63 2.25 0.10
002833.5Z AL H4E 13.62 2.25 0.23
002864.SZ BRI 30.47 2.25 1.02
000723.5Z ES L 9.57 2.24 3.09
603499.SH WBRHY 6.84 2.24 0.07
002758.5Z R B 10.96 2.24 0.19
600901.SH IR 5.03 2.24 0.58
601016.SH TIBEXLER, 4.58 2.23 2.15
002734.SZ MRS 9.18 2.23 0.31
300190.SZ H#eIRFI 4.17 2.21 0.10
601998.SH PIEERTT 4.67 2.19 1.54
000688.5Z Elsa 16.86 2.18 0.92
300641.SZ EFRR R 5.16 2.18 0.09
300021.SZ KE\ETIK 4.73 2.16 0.58
002174.SZ TERE L% 7.58 2.16 0.56
002859.5Z AERHY 22.27 2.16 0.78
300798.5Z SRR 6.19 2.15 0.04
002408.SZ FHBIL 7.15 2.14 1.02
300779.SZ BIWIRR 13.44 2.13 0.06
002887.SZ BREES 8.20 2.12 0.15
002067.SZ S gllr 3.39 211 0.20
300651.SZ &EIEE 21.07 2.08 0.20
002100.SZ RKEREW 9.88 2.07 4.37
300601.SZ REEY 28.33 2.05 2.87
002907.SZ fEHREY 12.43 2.05 0.77
600566.SH F 25l 24.37 2.05 3.83
300527.SZ FRRR 2 6.52 2.03 0.37
300388.5Z TREE 6.56 2.02 0.17
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300692.SZ FRIRER R 6.56 2.02 0.27
300705.5Z FLEHIZA 21.74 2.02 1.04
300424.5Z SIS EE 11.14 2.01 0.34
300743.5Z X ith#Eg 10.64 2.01 0.30
605006.SH LIRIELF 8.70 1.99 0.12
603112.SH MR 13.85 1.99 0.21
603089.SH EA Tl 8.25 1.98 0.31
002949.5Z HEPAERR 12.41 1.97 0.22
002228.5Z ANBE 3.13 1.95 0.12
600674.SH N5 EEIR 12.54 1.95 1.33
300016.SZ JeBEZall 6.29 1.94 0.12
601778.SH mRRHL 4.73 1.94 1.15
600438.SH BRI 48.36 1.94 33.55
600926.SH UM ERIT 14.20 1.94 2.89
300174.SZ TCHIBR 15.30 1.93 0.52
300778.5Z T 12.70 1.93 0.16
002941.5Z B 12.19 1.92 0.77
601686.SH A E&H 5.84 1.92 0.17
000589.5Z =M 4.34 1.88 0.55
300196.SZ KGR H 14.13 1.87 0.44
603833.SH S 114.00 1.87 2.04
603797.SH BERIMR 5.47 1.86 0.09
300332.5Z KIFIFIE 12.62 1.86 0.75
600297.SH IH0RE 2.21 1.84 0.94
601211.SH EREXR 13.85 1.84 1.76
603336.SH RIERR 6.12 1.83 0.42
600496.SH LR 3.92 1.82 0.66
603225.SH RS 8.98 1.81 0.46
002398.SZ 2mEH 5.62 1.81 0.32
688179.SH PRI T 32.74 1.80 0.40
002381.SZ W& AR5} 5.68 1.79 0.14
603898.SH TR 9.75 1.77 0.15
000789.SZ hEE 9.18 1.77 0.34
000726.SZ EXA 7.48 1.77 0.72
603486.SH BLXEr 66.34 1.76 2.01
002787.SZ ERIER 5.82 1.75 0.13
002839.5Z KRBT 4.68 1.74 0.93
603568.SH LELEEZNTS 23.40 1.74 0.96
603377.SH KR 5.28 1.73 0.14
603030.SH Eilidn) 3.53 1.73 2.51
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B fE1#R WEH o PhEkIE (%) R3ZE ()
603185.SH LiE 141.58 1.72 13.77
001965.5Z BEAK 7.78 1.70 0.29
688096.SH FRIMR 11.42 1.69 0.04
600567.SH L& E PR 2.42 1.68 0.43
603992.SH LINEY 5 13.40 1.67 0.13
600939.SH EXET 3.66 1.67 0.16
000060.SZ P &IeE 4.28 1.66 1.29
300732.5Z B 9.20 1.66 0.17
300723.5Z —e 22,71 1.66 0.16
603501.SH FRERG 76.75 1.66 14.42
300422.5Z EHFR 5.59 1.64 0.13
003009.5Z R KB 39.29 1.63 0.50
002203.5Z BRRG 11.85 1.63 0.68
600831.SH =N 5.04 1.61 0.21
002798.5Z HRRE 6.94 1.61 0.14
000623.5Z HIRE R 13.62 1.57 0.72
002370.SZ TRz 4.62 1.54 0.55
603877.SH XES 16.52 1.54 0.10
603608.SH X BlRT i 3.98 1.53 0.07
603320.SH ALK 11.29 1.53 0.19
002568.SZ BAR S 29.24 1.53 5.23
000876.SZ HEE 14.66 1.52 6.79
002542.5Z fivEL 3.39 1.50 8.54
603817.SH SEUEIRR 6.20 1.47 0.15
600420.SH ESEZEUINAS 8.48 1.44 0.23
300630.SZ L FHIZ5 23.52 1.42 0.79
600398.SH B R 4.30 1.42 0.37
002597.SZ SRS 38.03 1.41 2.67
300673.SZ R 15 23.12 1.40 1.35
603585.SH A FIRR 18.95 1.39 0.14
002812.5Z BiERG 176.58 1.36 9.00
603331.SH BiEEL 11.30 1.35 0.06
300539.5Z IS % 9.05 1.34 0.49
600885.SH RAERS 34.88 1.34 2.05
002287.SZ FEBD 21.26 1.33 0.10
000582.SZ LR 7.02 1.30 0.56
000761.SZ AR A 3.13 1.29 0.14
002895.SZ JIERZ 4 23.62 1.29 1.20
002083.5Z ZHE®H 4.73 1.28 0.29
300871.SZ [E B &4 27.90 1.27 0.45
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B fE1#R WEH o PhEkIE (%) R3ZE ()
300853.5Z AR 26.34 1.27 0.24
603679.SH fer R 10.90 1.21 0.24
601229.SH LEiERIT 5.95 1.19 1.18
002382.SZ iz ES 7.71 1.18 0.61
300517.SZ ERER 12.87 1.18 0.45
000902.5Z EFE 13.08 1.16 1.40
600133.SH = 5.30 1.15 0.38
002728.5Z HF—zll 11.51 1.14 0.15
000708.SZ HEHFIR 17.85 1.13 1.43
002873.5Z R 14.45 1.12 0.29
603113.SH EHERHY 9.23 1.10 0.50
002714.SZ R B 58.89 1.08 17.03
002615.SZ & /RER 6.57 1.08 0.79
603799.SH LR 63.29 1.07 12.85
601963.SH BRIRIT 6.78 1.04 0.16
002958.5Z BEREIT 3.00 1.01 0.54
300427.SZ FARGE): 33 18.03 1.01 0.67
300863.5Z & 81.30 0.99 0.78
300381.5Z i 25 F 8.22 0.98 0.19
603708.SH KK 10.32 0.98 0.29
002959.5Z INBEFR R 46.94 0.97 0.54
601166.SH Sl RT 16.48 0.92 8.86
603368.SH STl 15.51 0.91 0.31
600231.SH AR 2.22 0.91 0.15
688321.SH WM E 22.31 0.90 0.37
000301.SZ HRIFERIT 16.75 0.90 6.24
002988.5Z REMM 13.60 0.89 0.29
601611.SH s E%E 7.94 0.89 0.84
600075.SH Rl 5.71 0.88 0.63
603579.SH SRR 19.99 0.86 0.13
605189.SH EERA 18.90 0.85 0.08
603538.SH Eigte 22.78 0.84 0.68
002503.5Z BT 1.20 0.84 0.48
000401.SZ BEHRIKR 8.50 0.83 0.70
603685.SH RERY 9.82 0.82 0.12
001203.SZ Kepgl 9.96 0.81 0.32
002973.5Z FERAR 17 11.22 0.81 0.09
300791.SZ bR R 25.71 0.78 0.22
688116.SH RERR 108.35 0.78 2.76
002078.SZ pNEEER 11.72 0.77 1.17
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603896.SH Has 33.37 0.75 0.29
601838.SH ARERERTT 16.27 0.74 2.32
601860.SH EEWRIT 2.73 0.74 0.84
603569.SH KAMR 8.30 0.73 0.70
002225.5Z i AR 1 4.19 0.72 0.50
002842.5Z el 8.51 0.71 0.33
002966.SZ FMERTT 7.11 0.71 2.72
002557.5Z RIARS 44.29 0.66 1.35
300246.5Z ERSF 13.21 0.61 0.13
600388.SH ST &% 11.93 0.59 0.90
600000.SH THARIT 7.05 0.57 1.43
000552.5Z B 3.64 0.55 1.70
603605.SH BisE Y3 171.30 0.48 2.61
603976.SH ;i 21.17 0.47 0.20
002726.5Z BRER 9.43 0.43 0.66
601009.SH FRRIT 10.53 0.38 2.23
300767.SZ BREHY 45.55 0.33 0.57
601366.SH FIBERR 15 6.14 0.33 0.10
300577.SZ FriAmR % 13.76 0.29 0.17
002422.SZ Bzl 21.60 0.19 2.46
600483.SH fERERR 17 10.87 0.18 0.90
002984.SZ AR 27.42 0.18 1.72
300725.5Z HARHY 66.69 0.18 2.18
603979.SH SWIE 20.25 0.15 0.46
601006.SH KEREE 6.76 0.15 1.81
000703.SZ Ei®RAK 7.60 0.13 1.31
601818.SH FKRRIT 2.82 0.00 1.76
603323.SH ARIRIT 5.18 0.00 1.12
600461.SH AU IR 7.37 0.00 0.18
601515.SH HRXUBE 4.30 0.00 0.00
300839.5Z LR 13.23 0.00 0.24
600197.SH R4 20.88 -0.05 1.68
300003.5Z FREETT 20.57 -0.05 3.16
300487.5Z BERERHY 71.92 -0.11 1.89
002930.SZ RINEE 23.02 -0.13 0.26
002969.SZ 2X0% 4.14 -0.24 0.69
603689.SH RRARS 7.54 -0.26 0.34
603208.SH STUIBRR 38.94 -0.43 0.32
600029.SH s 6.46 -0.46 1.88
600903.SH RMES 8.36 -0.48 0.90
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002258.5Z FI/RILE 19.60 -0.56 2.94
300729.5Z SRR 16.80 -0.59 0.64
300483.5Z HIEMS 14.02 -0.71 0.81
600521.SH k=) 17.89 -0.83 3.04
002541.SZ B B R AL 34.08 -0.84 1.58
300298.SZ SiEEY 25.56 -1.12 0.49
000411.SZ RHFEH 11.56 -1.20 2.04
603108.SH TEIKETT 9.88 -1.20 1.09
300813.5Z RHEY) 38.59 -1.25 1.14
603810.SH FI&H 15.34 -1.35 1.27
600996.SH RIML% 11.40 -1.72 5.74
603707.SH v diian) 15.39 -1.79 1.21
603055.SH B 9.83 -1.80 0.61
002918.5Z SIARTS 14.95 -2.22 1.06
002738.5Z hEEIR 89.08 -2.43 24.29
002022.5Z *ST fe 12.40 -4.98 1.29
002707.SZ RAEHRE 6.18 -5.50 2.78
603995.SH Eleaidn 28.18 -5.75 2.33
300529.SZ TR 43.57 -7.48 4.56

FRIEIR: Wind, PIEIESFMRH
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FEHFESAMARS LWBRBLARNIFIRAELSER: () AARREARENEMRLIPEEBRRT ERGRHITN A EREIESF0
RITANEZE; () ZAMIBASREMAEMARBA T RET X, HERESRYT S EE AL SMRRE TR R BRI SN S iHK .

— AR

AHRBERPFEIEFRBERQRBIEMBNAEIE. PREIEFRBERQLBDEELTFNMBNG . 2INARFKENL (WRAHRRERT
&M=, A& CLSAgroup of companies), #FRJ “HISIEZ"

AR ENTRHEATEBSENE, RBERHGATEER. AARBREHEEELE . AHRESHEEIBEANTFARIFEELRE. X7
ZMRMENAR . KARBERN IS E R, EEARXHTEERAIZEMES . EMTANEARENRIE. PEIESFER S ARRIAR
EMMEAFFEIERNEF . AREMESHNRAREWFRZENANEFHFHRKR, BREEE, FRERAMNEERAXTHEESRREMTE
BRI R . T AREPREMEMESREMTE, KRENEHATREB SHMIF T BITRIERERE.

FREFBERAORFHOAAZTEN, EPFEESTRERLERERTEE. PEESFH I ERRREREMOSNAT RN EMEZKLE
ERAS S A RMEMIRKAIBERSRE. ARSRERNEESIEMTANATRIBERNRNE, THEFIZEIURTEARBEREE. ARE
TR REVIESH &R T BANIE . MERWEAIBAA . DEMSH TR RRFRD

FREFBHOZHR WL RFUNBARR T FEIERERVZHIZRE AL B oRIBRAE, TUETXKHBMER THLEY, FUEERAT
EEEFMiLE. RATEMLMIEEMS PEESFH USRS MBIAESERNE RN AHNERTRRERR. PEIES
FAFRBRRAMENE G NERZFMRNRE. PEEFETERREEEH P EESAR— RSN ER AR EESFE o, S, &
H % E b HRANANRE . AFESARENATITHFMBEMRBIIEEENPFEIESSREERSIORE. SWITNEFHMARET PEEFRER
THRATE, B2, DFITRHFHMATESIRITRABABX, APaERARIT. HESZH1S.

BRFIEFLSMISRNARERRE, WEIZEMNAAILEZITHRIBEIIE. ZNBEE P REKRIZIEE S AR E PR R AES HE
RABEHFBER . FREFERPEIEFELEFRESMINAZ ZFREOREZN, PEEFURPEEFNEISRAR, EENRTTTA
(RIRERINBZER) EEARRESIREHANAREHE RS R R R B E IR,

WERRAR
1 BRI RTEGAR TR L
B IR BT S B AR S R R ATl SRR EN AR EAIRSCIE S IA RN HOKIE 20% 1L &

(BERPRIN . FRIREHRE LA AR 6 5 12 4
ARIBNTHRD, 0E: LREEHARN6H 121 | mEwg
AMMATIRYS (TS EXRBREEETHR #H AR EIEAE S R MK IEA F-10%~59% 2 13
IR OREIBER LA, Heh: A BRWHEUAR 300
MR, FEARBHL AR LR
RRMTIES G ETELRN) HEE; EEH BFAT | ABNEAESES AR R R EHIE 10% &
SUBIRE AR SO, RE RIS B RA
AR 500 EUIEE; BEMTURESE R
HESARMERAEE BFAT | A EEESES TR R IR R IR 10%50 E

i TR R SIE R T AR IR BUKIEN T 5%~20%2 8]

Edu] TR EIEATESE S A SR I 8 BBk IE 10%10 £

TR i TR EIEAE SIE S A R R I R HUKIE /Y T-10%~10% 2 8]
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EERITFTHERT, REEHFTE (1) SAMRKREFHREINARELSRFFRD ., RERITIOESREXR, (2) S5HRELREFIRE
HARMEMRS, R/IEBBRIESFFIHTERRATESHETERR S . AARKRSTREFLAANEEFER, FiHE
https://research.citicsinfo.com/disclosure

7= Yl

AMRREEPEAREME (FE, BT &38RI BPEESERNERAR (ZTHEIIHMEEEERAEE, 2EIHEHLSITFNIERS:
720374000) 77%&. AARBEATIINERRPEESERRBXSE: EFEFEH CLSA Limited (FHEFEIMBINBRAT) 7%&; &
th[E &5 CL Securities Taiwan Co., Ltd.4>% ; #EMAF|IEH CLSA Australia Pty Ltd. (455 : 53 139 992 331/& Rk ZhEB%&S: 350159) 4
% ; FEEEMH CLSA (CLSAAmericas, LLC [#5h) 47%; 7E#iiNi%E CLSA Singapore Pte Ltd. (AFLEMRS: 198703750W) 4% ; FEERGHEARIFX
FH CLSAEurope BV % ; #TEEEH CLSA (UK) 43% ; 7EENE H CLSA India Private Limited 4% (#biit: 8/F, Dalamal House, Nariman Point, Mumbai
400021 ; 1% : +91-22-66505050; {5 E : +91-22-22840271; AFIREIS : U67120MH1994PLC083118) ; ZEENEE R AL PT CLSA Sekuritas Indonesia
% ; FEHZKH CLSA Securities Japan Co., Ltd. 5% ; #EEE M CLSA Securities Korea Ltd. 5> % ; #E 3k I H CLSA Securities Malaysia Sdn Bhd
5% ; TEIERTRH CLSA Philippines Inc. GEERIESFX G RIESFHREZRIPEESR) H%; EZREMH CLSA Securities (Thailand) Limited 43 % o

AR REE XA AR

hEXE: RIBFEIISSEEEEEASKRENLELHLESTR, PEEERNERAFNEEEESFIEHFREENLS.

hEEH: AMFRIREH CLSA Limited 7% . AMRBEEEFTBNSZBEWHREE (GEHFREALREG) (FBEGIE 571 ) RETMARER
MNFER), FEFEATEREE . MOTRIRES MBS H RSB XHIEAIEER, CLSA ZFNEER CLSA Limited KI5, HiE: +852 2600
7233,

#EH: AFRIBREHPEIESSE. AFRIREEEEH CLSA (CLSAAmericas, LLC B&4M) (REFEEE (1934 FiF53255%) T 15a-6 MNEE
H CLSAAmericas, LLC IZ#IREH “FEEZENMIEEE” H%& . MHEZERNEAATLEAHFIREGAEN IR IRE FEAIFILANEHHITIE
SR ST AR R AR A S E B (MNP IEIESH S CLSA KRB AARMENIFRE MRABEZER G ARG PR RAEATES N LR
CLSAAmericas, LLC (EEEIEAXZERRIMNELRHE), KUK CLSA HIHEBEAR.

FE: AFRARMEEFMITEH CLSA Singapore Pte Ltd., {RE G (MESMEE) RERD “NMiEE. AARAERELREE" %,
MAFRIRESIRNH SN IREG XAEMEE, FK MR EWH AR R CLSA Singapore Pte Ltd, 11t : 80 Raffles Place, #18-01, UOB Plaza
1, Singapore 048624, Hif: +65 6416 7888, FEMEAMMIZEE . INAIREEL T WHREZEMNE, i CLSA Singapore Pte Ltd. I gEEIEIR A
RS WAk, CLSA Singapore Pte Ltd #8588 5F (WMEMEalE) (55 110 ). (MEHEHG) MURE TRMEXEMAIES| (CLSA KL
FNEEHRIES 2 5 RS C SO FTINE) MIFRLEK. MCI (P) 085/11/2021.

MEX: ARARHEBFIEEEFIE. W HEMEREMALZREAMFIREFE TR A AR E P AITFLIESHITR 5 RIS AR E P AEk
M EHE R

EEH: AMFTIRHABRTEH Y, ETERBEERAMTREMIMAEEEGTIRS, TAZEARLERERRIRE ZHATHITES MRS,
AARIREEREH CLSA (UK) %, BStBRBENAEENERRENEREFEEFTLERMAL. S RAIMNEAHBREENRE LA
+. EEFAZRENEWRE, BEORBAATRE.

BUMEHX: AFARIRE BT M7 EIE BRI EIEN CLSA Europe BV 9%

MAFITE: CLSA Australia Pty Ltd ( “CAPL” ) (Fl4RS: 53 139 992 331/&FARSZIEIBA& S : 350159) TMAFTIFE SR EETRAME, AR
AFITIEHZ SR CHI-X BHiAE5EF. AMTIREERAFITLRH CAPL XE “HEAEFR” XHGRD%L. AMRBERZEBEEANEFIRER
¥R MERRBFEF K KE CAPL BEHRARE, AMRIRENBEATSEES ZAEME=FH . REFFRN “HLZA” ERAF (AR (2001))
2 761G £HME. CAPL IRBSEEOEMRIIIEEENITANSHEEEXA ASX Al Ordinaries 1REETIR. BETIHLEHIES, KEHE
ITARBEM. CAPL SKREBEEMTIHSEERREREEEBXHNAE.

EDEE: CLSAIndia Private Limited, AT 1994 & 11 B, ALIKNMEHKREE. FEESMCURERZELERS CIEIEFEXHERRIMES
INZ000001735) ., #i53hR S (ENEIEH X HERSEMES : INH000001113) FIrE AN RITARSS (ENEIESE X HRERSEMES : INM000010619) . CLSA
BEXBKAG A5 AR ATIMGRS. I, CLSA REXBAETE 12 MARNTTHEE MRAA BB T I35 B RITAR S F0/5 A EIE S48 55 AR 55 AU IREM .
WMFTHE CLSA India “XEXF” HIE LI, EEKAR Compliance-India@clsa.com.

REDEEHFETERN, EMARBSUETTENES, ZXREELRE.
FEIESF 2022 WINER . (REB—YINF.
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