T ™48 44 y
5 Mm% 3
’ ’ P ") | L . e

S ER4NS]
(AL SRS

EEEREMR 2022/05/18

aegR/A

RiBE

Ml ZE4&S: F3036210
®% B EIBS: 20015924
0755-23375135

wk j@wk jygh. com

ZX%, CFA

M EFRS: F3000826
B E8S: 20012285
075523375122
luoy@wk jygh. com

hag

M IS F3035267
0755-23375125
zhong j@wk jygh. com

FEF

M #ES: F3082524
0755-23375132
wangzy@wk jygh. com

AN RIS

t: PR R, =TIE¥ESS, mMMELEKRE, BEHLHRUKO. 5%E 9336 T/, JPiFE
JIWE718007T /M. A EMHE, FEBALMEEFIEM25E 1765750, EHECH LIRS E44. 1%,
Cash/3MFA7Kk20. 352 t/M., EIRNAHE, MEH EEMXIMEAKKZELI25T/ME, #HAGEE HHiAE
BTN, NERERE. #HOAE, MAERMEHOEANMESR, FLSEENHME. EE
HE, BERABENEYT £550Tt/M, EIRBRMBBREHA. NMZE@, TIAXKRFEES
BREERMEREEZERER, MESUEEERS, FNMBRBTHEE. NMdhTEBRESE
hmE GRS T, M ERENDNEFE. SHPEEHEITXESE: 71200-724007T/ M,

8 SPBENALHMK203007T/ME (BLERERTF=8) , T 22%. SMMIREZA00453R 20400~
204407T /M, #14204207T/Mf, $RHEALE € 1500980, 3RET— HRE/9520, LMESR ETE527375
M, k51250, 202295 F16H, SWZiTEMEMEEHSERS 4AM, KR ERMESTE
197N, MEILAERMI T 7R/, FEMTRFHET. SEETXE: 20100-20700

B: FPHENEHRK2793407T/0E, TEK1.53% (BUEMEATH=2) « EMX, EEIFTEASIA
CHE/A12M, 29120, LMEEETR R /250, I A3120M, 3T H & 551489 F 1) A296000
o/, = Ra40% 555 A IRUG270000 7T /Mf, AN T 25260007/, fSSEARTFGTESNIEE
HWIEEIT, THEHNSEEBEITXIE: 265000-285000 ,

i#: B, LMESREETRR180ME, Cash/IMEFRFML7K. NAEHE, IR HEREAMIZER2%, P
BENEAMEK. 18%, FAFCEFERL. BERAERAESE, BZMEMNEIR208000~
2136007/, HRIRINEEXT06E 4F7K12500T /M, & )12 IR EEF7k 13500 /i, #HHE O5 @,
RIFBEZSNE, BRFEOSTHEE, BEMMESKOGRRERZREAERNMSEGERE. BE%A
M, ENRSRERFFLEEIR~T~E, HOFIRIEM,; F&6%KE, BIEEHIEEKEFEMAAAFRR
g, BEREEEAEESENAR. MFRNERkLFE, EAXHHBLUHSEFREE, BEFESE
MEEMHE, MEMEARENESANIBRES, EEHFTHIK. IR TEINEI RN MW 45 XS
%H%F%I\E%ﬁ,ﬁﬁtﬁﬁ, rhHA SCE BN e FTRE IR [ AL T 48 7= R FE AU B LA B PR 1B R 4 40l s Sk Y
JXUBE o

T PsBRENEAESGER IE, BITXEESE180000~2200007T/Mf, X ZEILER.



AEEREEHERB/LER

2022458170 HIn¥E 20225F5H18H BE¥IE
LMEEETR EEFIERE FIHCH $HCH/E Cash-3m SHFEETR EFIER HIKER EFIEE SHFEEC HOm MEAMK 1-4nfE | INEEELE SHEALLE #HOKE #OZES
4 176575 25 77875 44.10% 20.25 52291 (7899) 30296 3801 328877 (10702) 350 540 7.71 7.64 7.71 36
2] 527375 (5125) 297300 56. 37% (25.75) 246931 (7565) 150098 (952) 415118 1826 (10) 40 7.14 7.07 7.89 (2142)
5 86125 (100) 47275 54. 89% 3.75 167066 2845 117511 (882) 190285 (10059) 60 210 7.05 7.03 7.93 (3214)
0 38475 425 4125 10.72% (16.00) 92960 5383 87879 1027 120702 (287) (30) (55) 7.13 7.1 8.42 (2676)
-1 72948 (180) 10002 13.71% (78.00) 3754 (1042) 2373 (30) 96610 1016
20224F5817H EECEFIFE
XTLRARMEAH | 6. 7472 | USDCNYBHA | 6.7398 | | 11 A X TTLIBOR | 0.9356 31 A XITTLIBOR 1. 4550
20224F5A18H MK EF|dxiE
% = pakis! pak=2 SPER
bl E— 92) (241) (56)
E— E= (205) (421) (62)
E= E= (304) (398) 77)
b= E= (255) (639) (100)
E— E= (448) (788) 117)
b= E= (498) (1007) (155)
e | MESRI TR e SEEHE R R/ ER s | MEBE7RER, —— Cash—3M 3M-15M ——— LMEUTEE MY
300000 100% 40000 - 1200 11000 -
90% 35000
- 1000 10000 -
250000 80% 30000
200000 70% 25000 - 800 9000 -
60% 20000 L 600 8000 -
150000 50% 15000
40% 10000 - 400 7000 -
100000 30% 5000 - ||“ | \ | - 200 6000 1
208 0 | I \
50000 Al i 0 5000 -
10% 000 £ "
0 o% (10000) B e A P
S &L S SRS P TEEIITTTRILERREC IO
RS G P P A I I N O U A A P AR AR e SesScscS88gg8ggggesgesesss
=SHFESREETR mHALRETE m— SHFEH 55 B 77180, B F LK EE-E= — e ——SHFEWEMN
250000 20000 - 2500 480000 - 90000
2000 430000 - 80000
200000 15000 1 380000 1
1500 - 70000
150000 10000 1 1000 330000 7 - 60000
280000 -
5000 - - 500 230000 - 50000
100000 ] |
0 1 0 180000 - 40000
50000 -500 130000 - - 30000
(5000) 1 -1000 80000 - - 20000
Ol\woo—N‘—vamor\woo‘—Nvavm (10000) - -1500 30000 ' ' ! ' ' ' ' ! ' ' 10000
i Z Z g g g ‘C'—> ‘C'—> ‘C': ‘C'>— i i ‘C'—> ‘C'—> ‘C'—> NI <c'\: EZ z <C'\n> s Q/Qb‘ Q’B‘o Q’QQ) Q/\Q Q/\(\’ \&\’Qb‘ \’Qb \’Q% \’\Q X '\,’6\/ s
SSSSE55888888888888¢8¢8¢8¢¢ U A A L S S ST S S
s
e | MESR R e EEE G B/ ER e | MEEETRHEH,  — Cash—3M 3M-15M — LMEY
2500000 60% 40000 60 4400 -
. - 40
2000000 50% 30000 2 3900 -
40% 20000 l’ ! 0 3400 -
1500000 ¢ -20
30% 10000 -40 2900 -
1000000 . | l -60 2400 -
20% 0 “r! A -80
500000 10% (10000) =100 1900 -
-120
0 0% (20000) B I A G A A A A S A A A R A
S F & & F NN NN NN QL Qpb‘g/gbg/g%g/@g/(\«\/&\/@\/@o\@:\.@\/.{»q{@quv iiilllfi’iififiiiiiiiiii
S S S S S MRS SRS S R R T SES8S88&8SgEE888cEg88tggstgs
u SHFEEEETR mHIRER m— SHFEHA 55 FE R 1R SR FMEK EGE= ——SHFEW &t —HEE
500000 30000 - - 1500 - 700000
- 650000
25000 -
400000 [ 1200 - 600000
20000 900 - 550000
300000 15000 500000
10000 - ‘ ‘ - 600 450000
200000 5000 - ‘ | | o - 400000
0 A ».L MLJI,/ ‘ 1 - 350000
100000 AR Ay \J e 0 - 300000
(5000) h'a ‘I; m‘H"m - 250000
0 (10000) -300 200000
S B NS AP SN\ G I NI\
s R UL UG P A R R




22

e LMESEEETR  wem SEEHGH EHC B/ ER s | MERETRIEE, = Cash—3M 3M-15M —— LME AN
350000 - - 80% 20000 - 700 4900 -
300000 70% - 600 4400 -
15000
0, L
250000 60% 500 3900 -
50% - 400
200000 10000 3400 -
40% - 300
150000 2900
30% 5000 - 200
100000 20% . L 100 2400 -
50000 10% Lo 1900
0 0% (5000)J L -100 1400 ; ; ; ; ; ; ; ; ; ; ; ;
& & B gl
» P S S S S S S S U S S U S
sSHFESEEETE wHARETR mm— SHFEHf 45 B2 77 18R TEEFMEK EE-E= ——SHFEY 1 —— 08
200000 7000 - 30000 - - 280000
180000 1600 28000 - - 260000
160000 5000 1 26000 - 240000
140000 3000 - 1100 | | 24000 - 220000
120000 22000
- 200000
100000 1000 - 20000 -
80000 600 - 180000
18000 -
60000 (1000) 16000 A - 160000
40000 100 il - 140000
(3000) 14000
20000 12000 - ~ 120000
0 (5000) - - =400 10000 100000
N 0O OO —~ N — AN®MITWONDOVDMOEO —N— NM I W ! ! ! ! ' ' ' ' ! ! ! !
PT2IITITPYTTTRY?PITICTLY TP E DN DTSN P F PPN S PPN PP
SRR R8SSSNSNNSNNNNNNRNYY o o @ A @ S A D
SRR RILIRLIRIKIRIRKRRR TS S U S S S S SR S S S S S S S S S S S S M S SIS
e | NESEEE e EEEO R —— FHCBR/ER s | MEFEFRIER, = Cash—3M 3M-15M — LMEUT Y
160000 50% - 250 2700 -
13000 -
45%
140000 - 200 |
120000 40% 1o o
] - 150
100000 3o 7000 2300 -
30% 7000 - - 100
80000 25% 5000 | ' _ 2100 -
20% 4 50
60000 3000 - 1900 -
15% ] )
40000 10% 1000 -d"“*
" iRy 0 I s e Tl _ 1700 -
20000 5% (1000) - "n " "l“ H A 1 I L %0
0 0% (3000) - - =100 1500 -+ : : : : : : : : : : : :
> \¢) e Q Y A2 3 () D Q v \2 \J Y (] S Q QU \2 > ) D> Q W\ \2 3
Q Q N} N N Q Q Q Q N N Q Q N N Q Q
f\,Q (\9/ r'\,Q/ ‘\9/ (\9/ r\’ (\:\/ (\:\/ q>/ f\:\/ (\:\/ q>/ {{)}/ ({’\// '\9/0 @/Q @/Q {19/\ rLQ/\ '\/\/Q (\:\/Q r\:\/g (\:\/0 (\:\/ (‘/\/ ({)// ({\’/
® O S S S S S I M I S S S S S S S S S S S U U S
sSHFESRETR wHALRETE e SHFEH 55 FE 71808, ISR F LK EEE= —SHFEW &} ——FeE

250000 - 5000 - - 1000 17000 - 180000
200000 4000 1 - 800 16000 - 160000
] 140000
3000 - 600 15000 - 120000
150000 2000 -
L 400 14000 - 100000
1000 - \
100000 0 Jﬂ , J‘ JJ j - 200 13000 - 80000
| ,‘\[\ \ !M | " ) 12000 60000
1000) - » 1
50000 (1000 ‘ | A u At lg‘ 40000
(2000) - ' ‘ II’” | HP ’ l - -200 11000 - 20000
0 (3000) - - -400 10000 0

>
NN A\ N\

& B g
S AN SN SEN APN I EP NP S S S S S S S S
| MESREETR e AR EHCR/ER s | MEEETRIER, — Cash—3M 3M-15M — LMEU 1Y
57000 -
300000 - 60% 15000 - v - 300 52000 -
55% 13000 T L 200 47000 7
250000
11000 - 42000 -
S0% - 100
200000 - 9000 1 37000 -
7000 - X Fo 32000 -
150000 40% 5000 - W 27000 -
5% | | 3000 ‘ 10011 52000 -
100000
00 - | _ |
30% 10 J——f yovr [ ~200 | | 17000
50000 255 (1000) | 200 12000
(3000) - 7000 T T T T T T T T T T T T
0 20% (5000) - - -400 r@&" %Q,Qb (9,0% %Q)\Q r&}\“ 'i‘/& fi‘/& @’Q‘o (i\,@’ fi‘/\Q 'i\/\w r{»/@ ﬂﬁ"
S F PPN PPN S P M NS SN N S S S NI S S
N R R I I R S R R S A\ A A
0> R S S SRS SN NN S




3l

PREEH

2=

—HOART ML O e HOET RN #FOLEM
9. 00 - 4000 9.00 1000
- 2000 \ ) I 0
S T
WL Y -1000
» [l S P Wy TR
8.00 "‘(\, ' - —2000
| ”, | —4000 7.50 -
g -3000
7.50 1 | | - ~6000
7.00 -
| 000 - —4000
7.00 - 650 |
- =10000 ' - ~5000
6.50 . . . . . -12000 6.00 : : : : : ~6000
2020-06  2020-10 2021-02  2021-06  2021-10 2022-02 2020-06  2020-10  2021-02  2021-06  2021-10  2022-02
e HORT MERLLN O m— HORT IMELLL N #FOEEM
9.50 - 1000 10.50 1 0
10.00
9.00 1 0 ~1000
9.50 -
W“ ~1000
8.50 - ' 9.00 - - —2000
-2000 8. 50 -
8.00 - , - -3000
- 8.00 - '
l’ , 3000 ﬂ' h""
7.50 - 7.50 - - —4000
A L -4000
H 7.00 -
7.00 - - -5000
h 5000 6.50 -
6.50 . . . . AL -6000 6.00 . . . . . -6000
2020-06 2020-10 2021-02  2021-06 2021-10 2022-02 2020-06  2020-10  2021-02  2021-06  2021-10  2022-02
N
L& FIFE
— E T ARTEECE () — Xt ARTEHECE (B ——— 18 libor =———3HIibor
1.6
7.1 1.4 -
1.2 -
6.9
1.0 -
6.7 A 0.8 -
6.5 0.6 -
0.4 -
6.3
0.2 -
6.1 : 00 +—r— 7T
~ o] o O — - N ™M < Yo} O I~ [ee] o O -~ N -— N ™ <t w0 ~ 0 o O — - N ™M < W O N~ [oe] o O - N - N M <t W
T P P L I I PP IITIIDDT®Y T PP I I I PP IT ITITTTLYTCDY]
S SRS S8 S S8 SSSSSSSSS399979 SR RSS8 8 SSSSSSSSNSSSSS899989
S ESILIRILILLIRILILILIRLILIRKIRKIRIRKLELRELR SRR RIILILILIRILILIRILIRLIRKIRLIKLXILELIRLRR
LMEE =
87 = =3 B & &
BEGE REE EEE REE HeE REE HeE REE BHeE RIS EEE REZE
202047730 786, 821 166, 358 319.170 3. 882 207, 743 84, 404 107, 995 34176 198, 142 b6, 832 16,913 2,940
2020/7/29 786, 080 143, 496 320,196 81,132 204, 520 81, 857 107, 232 28,335 198, 348 44, 874 16, 564 4132
2020/7/28 93, 748 135, 333 318, 494 84, 004 203, 326 72,488 106, 792 35, 481 198, 612 45,972 14, 408 3,735
202077727 95, 521 131, 608 315,979 87, 854 201, 585 b4, 624 107, 937 3513 197, 044 40, 563 16,194 4, 741
202077724 98, 419 178, 348 316, 620 100, 101 203,159 03, 982 106, 776 36. 155 196, 721 49 318 16,23 4 870
2020/7/23 801,129 149 578 314, 209 106, 643 204, 335 54, 458 107, 859 35, 350 199, 336 60, 814 15, 940 4 988
2020/7/22 801, 050 126,972 316, 265 103, 635 204, 850 72,789 108, 607 39, 042 196, 698 37,820 15, 858 7.253
20207721 800, 025 169, 011 316, 282 94 127 203, 474 68, 068 106, 984 43, 935 196, 662 47 372 15, 653 4, 408
2020/7/20 803, 064 151, 802 316, 903 89,080 202,783 54, 002 107, 307 34, 372 195, 643 44 477 15, 774 3,396
20207717 808, 404 164, 315 315, 775 94,882 203, 720 53, 161 107, 41 34, 484 194 145 34, 697 15, 723 3. 099
2020/7/16 813, 845 220,272 318, 835 17,097 205,130 62,078 108, 540 34,952 196, 033 45 518 15, 837 3,972
202077715 B17. 747 185, 106 314,076 129 032 206, 263 56, 180 108, 604 39. 824 196, 931 49 747 15, 730 4 912
2020/7/13 827 728 346, 207 309, 406 229,011 208, 010 118, 956 108, 154 52, 584 201,143 "M 172 16, 816 8 585
202077710 831,985 285, 810 308, 351 129,154 207, 765 87,869 108, 648 55, 451 200, 574 54, 066 17, 341 6, 203
20207779 825 333 401, 302 306, 072 211, 814 206, 471 107, 624 107, 446 44 946 202 259 72,356 17. 515 5 M2
20207778 819, 463 263, 753 302, 704 151,774 204, 113 114, 821 105, 592 44 &79 202, 514 78, 895 17. 055 4 343
20207777 813,108 221, 61 299 093 136, 540 198, 216 B3, 646 105, 947 36, 156 203,268 88, M2 16, 684 3. 560
20207776 B15, 639 168, 330 295, 944 117, 245 196, 247 58, 754 107,120 30, 262 203,132 59 274 164, 732 3. 986
20207773 819 616 179,276 294 125 95 413 195, 962 50, 098 107, 275 23,214 202 831 47 569 14, 873 5 092
2020/7/2 819 728 218,767 298, 360 115, 756 197,519 76, 796 108, 505 30,315 204, 024 38, 414 16, 950 4 349
2020/741 820, 621 232,024 297, 468 135, 789 193, 899 70,47 107, 968 43, 873 203, 670 53, 540 16, 980 4, 815
20207630 B17. 705 184, 161 293,145 174, 148 191, 315 72,614 106, 115 35192 202 169 44403 17. 180 6, 025
20207629 823 929 141, 449 290, 91 114, 208 193. 516 o4, 853 106, 597 23,535 201, 406 46, 542 17. 038 2. 739
2020/6/26 823, 613 187, 962 291,103 94,042 193, 282 44 073 106, 618 22,505 201, 607 43, 473 14, 961 2,928
2020/6/25 828, 201 123, 397 291,988 78, 724 193,160 53,51 107,129 26,051 202, 048 46, 386 17, 351 4,082
2020/6/24 828, 963 115, 880 291,824 101, 097 192, 666 67,933 105, 424 25,380 202 937 46, 095 17. 578 7.397
2020/6/23 831, 652 111, 672 290, 332 99,071 191,138 60, 727 106, 230 32,033 204, 733 49,769 17, 435 4 289
2020/6/22 827, 0N 115, 877 287,637 93, 854 187,336 63,103 106, 404 31,329 204, 025 41,338 17, 456 a5 112
2020/6/19 835, 036 143, 378 288, 637 100, 253 188, 094 58, 383 106, 527 33,33 205,313 50, 800 17, 564 3,978
2020/6/18 831, 066 139,316 287 427 101, 894 186, 799 o9, 872 107, 292 37,932 204, 459 42 541 17. 680 4 555
2020/6717 833, 841 148, 503 283, 725 93, 543 188, 310 63, 843 107, 451 55, 558 202,292 61, 607 17,309 4 533
20207616 838, 161 203,293 283, 066 123, 388 192, 428 95, 5562 107, 463 54,021 203, 854 76, 908 17, 610 6, 360




%5 RH

MREHTHEREAELERE, KEETFHEAER (rossarohukoh on), IDIEEFEERE
EH e

T AER ST AR SEERRER E. B DRE SR e N, ERnsAREEnR
m. BEiNsdmm, SRAEnTESnEmRkRTan.

FHEFTRARSTUIRERY. RENREHRELEENAENFERALEE. TV RERR
B i 8 m BT iFE R AN, R EETERT RN 0. A i A
EERUATREEARNERNERE. TPRERNEFAL-BRASE, THEIER.

MENR: SR ATVRRNRANRE. LT, aEaBEAcETRRARENH
WA, ERATRET. il B, RERATEMEAEY. fHRFRTENRRER. FEF
A, MMETIEAMEERERMRETS, TRETHTRER #RESzEXNAERERRRER
2a.

R BRI

AL

SR A L [ W g 3165 5 T S R 13-
162

diif- 400-88B-5398

k%=

diif: 0755-8B917165

k&N

Hiif: 010-68331868-183

b2l

TR ol 480 [ 4% EERG.000 5 57 i o L2702
diif: 0755-R2771926

igiia

I o [ 0 B D 5 R O A 0 i
G0, G0

diif: 021-58784520

b1 Fiaid ]

IR Bl R M 25 B A R b Ll S il
408

B 0532-85780820

e

PR M R ERLER LT 5 AR
24882407

diif- 020-29]117582

ERTLE

F i T A I e MR RS 5 e
H2101-2102

diif- 022-23778478

k%
HiiE: O755-BI252T40

%=
HaiE: O755-BIT52158

Ak 3% TR

i 028-85053476

ElA-gigL

b R 1 G 5 i S TR RS
Fil1053%

HiiE: O10-BEXINEE

L

A X FAF A B 288 B 1 Wi R T 1 22
1204 1205

HiiE: 029-86131072

ElA§ 415
demid & Er- SRS S 408, 100
diig: 010-64185322

. im 41

I 3R B S L R B 35 5 SRR T B 12
BAL2I0E

d1iE: 0759-2B56220

R

BB R TSR S R SR — B
B1i%: 020-87572085

TEPLENELE
HTIT 3 i R R 16 5 1 248 L 205
Hiif: 0574-87330527

R
i ik e SR M6 E16125
B 0371-65819030

A RGN

T AU T R 1408 5

dii%: D571-81969926

b2 f 413

3t o B I L KRR 200 5 ok B i
K H401. 427%

#1i%: 0531-B3192255

FKEWLE

AL o e 0 [ R ol o o
AT W £ A 2001 5

Biif: 0411-84800452

RERLN
R AR BT bl T 255 111
HiE: 023-67073085

AN

L5 o il o T R0 5 il GRS AR
W L20025%

dii%: 0513-R1026015

R

AL & M B A 5 A E-A
dii%: 0576-8%811511

L L a1

A A 0 I T B 1.2 5 4 e [ e 2
DEEI201 &

diif: OBT1-61338532

| {1} £

AL A o o O o L R 2
214G

diif: 0315-5938305







