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T RIC AR E R A TR A F) 0.00pct
L AR R4 40.03% 40.03% 40.14% 40.14% 40.14% 40.14%  0.00pct
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o [ E A B AT PR 3] 255%  2.55%  2.55%  255%  2.14%  2.14%  0.00pect
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! TR b agEamARAENE | 132%  132% 1.32%  1.32%
Stk 4R 4T RAT  F EHE A aR R A (R3] 3.00%  3.00%  3.00%  3.00% = 2.94%
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PRI e g aread  0S5%IN0.55%NN0:55% 04570487 N0.48% M  0.00pct
HREAT B AT EEAE RN R 8] 1.83% 1.83% 1.67% 167%  1.67%
g d AT RAT o BHEAS SR R 8] 221%  221%  221%  221% 221% 1.75% -0.4G08
BEEAT AT & [E)GiE A4 SR PR 8 131%  127%  1.27% 127% 127%  1.03%  -0.24/{8
v - PRI AR A EARTANE  1.06%  1.03%  1.03%  1.03%  1.03%
FRAT  REAT P EEA BRI AT PR F) 1.53%  1.53% 1.53%  1.53%
TRABAT  REAT  PRILAETTF A RTINS 1.14%  1.14% 1.14% 114% 1.14% 1.14% 0.00pct
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0.15pct; K-FAFEHRINTHBAT. F BT+ KRR, HEAFEGRENF
AATAT R A

BAATIE T AT ]S, AP T4 AT L MBRATIE T ne, EA BRI ATR K H L
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RASRAT  BAAT P ERRAF RGBT A ) 1.67% 1.67% u.oolm
& B A PR BT TR 8] A% 4538 PR 7 $5-005L-CT001 57 15pct
FEEAT  EHAT  REAE PR A TR 8] AR -l PRk P $2-0181-CT001 37
AP AT BRBEAT [ 8] A 0538 IR 7 32-0220-CTO01 37
HAEERAT  BAAT P ERRAFREEMA LA -AF Kb i 1.98% , 1.98% 1 0.00pet
KABARAT  BEAAT T EAK R PR 3] A -t R 5-005L-CTO01 7 076%
BRARAT  RAT Ao iSRRI RRAYA PR3] A5 G-l 1R 1 = 5 4.48% 4.48% 0.00pct
G R A PR IR TR 8] A4 8.35% 8.35% 0.00pct
BABAT  BWAT  FERAEFAFREIRGE R E T AS 5.29% 5.29% 0.00pct
T iR o A AR A TR 8] -7 5EH 3.81% 3.81% 0.00pct
+ EA R =R B (o &) 45 4@ R [& 7~ $6-008C-CT001 4.48% 4.48% 0.00pct
i g T EARAFRE MDA RS - - Ao it 3.79% 3.79% 0.00pct
L s K RAF BRI IR PR 8] A 4 7 S 3.44% 3.44% 0.00pct
T A K RIS FRATAEANE] - A A T 2.69%
T Y & B A PR AR TR 8] A% 4 -850 PR P $5-005L-CT001 37 1.63% 2.17% £0.54pct
b A PR F AR AT TR 8] -4 £1 A A4 42200 SL-FHO02 7 S 020%  020% 0.00pct
o e REAFRIERANA [R5 -T5 4877 5 10.30% 10.30% 0.00pct
e K RAFT BRI RANAT [ 8] -t 46 7 & 6.49% 6.49% 0.00pct
" - o T EAK BRAA TRFAE 3] 2.59% 2.59% 0.00pct
XA R & BAR R (4 BB A TR E) 1.34% 1.34% 0.00pct
W B P S PR e (R )R AT R3] - 1R B 2R B o E i 0.00pct
AT BT P EPRAFRERMOATENG -AH KL 0.00pct
T BT AF R AR PR 8] -5 G- 5B PR 1 7 o 2.27% 2.27% 0.00pct
SLHBAT R P EARM R MR 8] 16.11% 16.11% 0.00pct
FRAAREAA R3] - 8 H Kd 3.63% 3.63% 0.00pet
HRHBAT  RIAT K PAFREA 3] 3.36% 3.36% 0.00pct
RAAF BRI RRAA FRAE) - A K4 2.80% 2.80% 0.00pct
SLFARAT WA AFEAFREEHA RG] -EH T 4.70% 4.70% 0.00pct
LA REAS P EAFRE A R E) A -8 R 55-005L-CT001 7 2.82%
IHARAT  OREAT T EAF R A R 8] -t -5l AR R-005L-CT001 57 2.14%
GERA KA AR A KL R A PR 5] - AT 3.29% 3.29% }0.00pct
B AFF RIS A PR 8] -5 S--5-38 AR 4~ 32-005L-CT001 7 2.83% 2.86% 0.03pct
o b g o FARA K RIS R TR - B A 4.55% 4.55% 0.00pct
RMBAT  AEAT o B AFF PR R A TR 8] A 47848 PR R = $2-005L-CT001 37 2.89%
RIABAT  WRAT T RAFRERNA R E) -5 & 2.42% 2.42% 0.00pct
FRAAT  RAIT  GHRAPAFREREA R E 4.32% 4.14% -0.18pct
BB REA P EAF R IR R 8] A% o438 PR e = $-005L-CT001 /7 3.34% 3.38% 0.04pct
RIRE RS I A RN E - A H e 3.01% 3.01% 0.00pct
FEEAT  MEAT B RFEBRRBROA IR - A 2.54% 2.01% 0.53pct
o - P ERFFEAFRERMDA RN 5.81% 5.81% 0.00pct
TR e RPAF BRI T3] 4.30% 4.30% 0.00pct
FEAF R TR 8] - A Fd 2.94% 3.33% ct
FRAAT  OREAT R AR RG] - A R 1.75% 1.75% 0.00pct
F AT R TR AL 8] A 5838 PR = &2-019L-CTO001 7 1.53% 1.39% 0. 14pct
S L RIRAF R A TR E) -8 A K 7.17% 7.17% 0.00pct
AGBRAT KA e SRR RAT b AR 230% 2.30% 0.00pet
FREBAT  REAT  BRBRAFREBRGAH RG] -FH 4.95% 4.95% 0.00pct
o - o RIBAFRE N A RS -8 A Ke 4.10%
it A TARAFT R A (R E) - A e 4.00% 4.00% 0.00pct
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BT HARF A S LA, FRB/RTAEHCREDE, T2, KA. FAHTK
B RIEH RBATALS e A, BRFHELIAE b uiRI 0.20pct, A,
FH. TR BRFZRERBITALEC R4, RETEAKE, Ho biid
T d 1.77% KM@= HEE 1.49%, & ABRATIRIFNEE 5L 2.60 pct.
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BE 16 R; TR REBTRBY ZAEHEC., S240%, HTHECHRTTE
BEE, RRAAHREZHRLTE. HOTMAE AL R, BRRTEHS
L% —KELHIT, REALLHT IR, PHEREET. HOTAR Y TH;

A BIARATH IS Z YR

Ak 4: THEAEHFLHER
foa s IHRAEHRE T (F L) i EFHEAHL B ARB FAA
#irfis #4232 2025/12 2026/3 SESEEGS 2025/12 2026/3
I 4RA4T KA 173,202 209,766
EIRARAT HAT 121,323 97,552

78 % 14

R4 4T F AT 50,103 86,031

B4R Ve 95324 50,716

bRAHARAT AT 16,088 21,174

FARARAT HA 44,583 57,164

BT B4 47

HAEARIT  RBAT 781 18

SA4RAF AT 118,554 113,011 | 5543

FAEGRAT AT 81,323 15,451 Il s

RE4RAT  BRAT 55,813 102,143 8 330

FKARAT Byt 1,233 874 L 359

T2 AT BT 10,632 90,929 ‘

LHBAT O RIT 1,191 7,279 1 6088

A R 4RAT B4 646 696 50

L FARAT  RHAT 25,456 37,559 112,103

LA WEA 31,881 33,030 | 1,149

ARARAT REAT 175,868 233,524 W57%ss

TIARAT W AT

MRARAT  RBAT 81,980 70,921 | -11,059

HMEST  REHAT 169,790 179,873 ¥ 10,083

K447 WEAT 70,027 62,766 I 7261

RAEAT  RBAT 85,641 80,122 I 5510

FREET WA 540 1,966 | 1426

F RARAT W7 2,161 9,278 l 7,117

FEMRAT BT 0 0 -

E BT R 3,623 15211 011,580

HMARAT  RBAT 33319 57,379 4,060

ZNEAT O RHAT 0 0 .

FEBF WRHAT 53,852 51,514 2,338

& S 4RAT W B AT 0 325 325

BIVRAT WA 261 1,431

FRHAT KRBT 0 0

WEABT  RFAT 178,579 182,757

PARBIT  REE 17,763 17,852

FERIT REAT 0 0

TR OREA 105,676 53,371

LGHAT O REAT 1,482 0

REEST KRBT 102 93

LB REA 669 1,273

HARSRAT  RBAT 0 0

#FRAT REAF 0 2,057 2,057

FiAEweass (13087616 13194604 156,988
A KA B e ARAT 500,624 522,404 21,781
T #) 7 4547 974,477 962,886 -11,591 0.67% 0.71%

PR L4 AT 1,258,246 1,451,911 193,665 _ 0.20pct
B 8 A48T 304,270 257,403 -46,867 -0.28pct
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. o FEHEES FAHCES FREASR HRETHE HBRFELE %
k T ES 3 _ ARERFE

A RARER BREECR A RE®  (GR) ek KT
ABHARAT 251 16,729 -602 3 0.66 704303 4.05 5.22
T RARAT 106 18,649 4576 33 2.83 523847 3.98 5.08
AR AT 71 27.644 1.210 5 2.44 178579 455 5.38
L ARAT 81 16,910 -3.628 -18 0.92 175868 436 5.24
LHARAT 95 21.841 33 0 0.06 173202 442 5.88
ALIARAT 49 11,112 -5.082 31 1.53 169790 5.30 5.99
HEARAT 57 13,074 4676 56 0.05 121323 418 5.71
34 AL ARAT 103 5,629 3.805 209 0.27 118554 2.26 2.97
W HARAT 23 15,011 240 2 453 105676 5.17 5.78

b [E4RAT 38 16,636 9,663 139 0.06 95324 4.19 4.86
2601

_ . n . : RS

. . SAHOES FAMAED BREAE HRETH HRFmEL LTSl

FALEH HERIECGR 7 L) A R (FR)  AdEk %) é’ﬁjﬁf w
j@ﬁéfﬁ'f‘]’ 259 16,086 -644 -4 0.64 632485 4.25 5.91
T IRARAT 140 20,263 1614 9 3.07 617014 4.55 5.60
I ARAT 101 21,385 4475 26 1.17 233524 3.82 5.02
Lﬁ‘f&’ﬁ' 116 27,456 5615 26 0.08 209766 4.61 5.96
AR AT 81 25,923 -1,721 -6 2.28 182757 3.96 4.82
#ﬁdl]%ﬁg/ﬁ' 58 10,739 -373 =3 1.48 179873 5.34 6.38
3L b AR AT 104 6,005 376 7 0.28 113011 1.77 3.64
&é&.%&’ﬁ' 15 26,951 12,378 85 0.62 102143 6.12 6.77
ﬁlﬁ%&’ﬁ' 55 10,109 -2,965 =23 0.04 97552 2.51 4.58
A 4RAT 28 8,207 72175 781 0.42 90929 3.94 5.02

SR ifind, SEABIEAFRI T

1.5 W FEHEA S RERA, HOABLREFAERE
2026 FVA R T EIBBIAF LG K, 2026 FFERKR EFE AR 039 7
12, % B FIRIBREBAATHRRE AL TR,

2026 $—F &, TERBALH/AHRRIREFE LFT 153bp £ 16.96%,
feFEEAR. FeOHAR T RBEK, FeERTHADRETERAFEATH
136bp. 2026 F —FF EA KAT. W4T, WAT. REAITHE ZEHRHAEEFLM
ENAH 4.65%. 5.84%. 5.50%. 1.42%, ZF/E K 3H+18bp. -30bp. +121bp. +44bp.

Ax 6: TEBPEBATRONE

e BARS BATHR AR E 2025/3/31  2025/6/30  2025/9/30  2025/12/31  2026/3/31 2026/6/30 2R E 3

P IE30045 5 13.48%  15.44%  11.84% 12.03%  12.01%  9.36% Spet
P 50045 4 1.97% 1.98% 1.53% 1.49% 1.46% 1.00% -0 B6pet
LAES0484K 2043%  21.34%  17.56% 18.12%  18.05%  14.81% Apet
 3E 100045 % 1.33% 1.60% 1.24% 1.31% 1.30% 1.13% -0.47pet
o 435 4 22.58%  25.63%  22.86%  23.10%  22.03%  22.87% Slbet

o JE LT FUR K 45 4 47.47%  50.75%  48.18%  50.95%  50.02% = 51.97% 1.9
P EARATAE 4 100.00%  100.00%  100.00%  100.00%  100.00%  100.00% 0.00pct
180454 12.56%  13.92%  10.67% 11.16% 11.14%  8.90% Apet
FiELTAIFEHK 29.91%  33.58%  31.45%  30.99%  28.95%  29.75% 80pct
PIELL AL 10045%  20.30%  20.85%  19.39%  20.07%  20.38%  20.06% -0.82pct
EiEss 17.27%  19.06%  16.17% 17.08%  16.49%  14.31% 8pct
AE1804 RRALAE 5k 58.74%  62.05%  59.04%  57.18%  60.44%  59.12% 2pet
P IR 300 A S8 % 36.00%  38.80%  35.76%  34.56%  34.48%  33.40% Wspet

FR: ifind, AeABIEAHER AT

WEFL RIAMNE 7 4oL HIRRE R4 5 9
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HUAFU SECURITIES CO.,LTD. ATk HRARAE | ARAT

BAE 7. TERBABLBBATROSNE
FEZH/EMAE (BfL) 2026Q28. & (%)

2026/3/31 2026/4/30 2026/5/31 2026/6/30 2026/7/6 26Q2% A 44T BAKAT BT AT

48 2K ) AR

PIR30045 4% 55.2 53.9 41.1 26.07 24

RN 50045 4 11.3 9.8 6.5 6.88 69

LES035 £ 73 59 3.0 2.58 25

T HE10004% £% 4.1 3.0 24 2.81 28

Ligh e T e 23 2.6 2.9 2.94 33
LA KK B 45 5k 4.1 42 45 4.55 438 0.4 51.97 10.80 10.73
PAEARAT S E 22 2.0 20 1.94 2.0 030100000 2775 4095
18048 %k 22 23 2.1 1.93 19 0.3 8.90 2.88 3.94
FEST R He 4k 1.7 1.9 2.1 2.23 2.5 0.5 29.75 8.40 8.46
o E LA KK 30 10045 2 17 1.8 1.8 1.78 19 0.1 20.06 3.17 6.61
ARSI 1.2 1.0 ) 1.21 13 0.0 1431 9.55 3.15
_HIE1804 8k AR A5 £ 0.4 0.4 0.3 0.11 0.1 0.3 59.12 19.13 26.19
P ER300MMA G4 0.0 0.0 0.0 0.01 0.0 0.0 33.40 10.01 14.93
it 93.7 88.7 69.6 55.0 522 -38.7 16.96 4.65 5.84

FR: ifind, AeABIEAHER AT

AR 8 ZEH/PASBATHRILCHL

FTERIALFHLRE
RAEZWH FEZ 2026/6 2026/5 2026/4 2026/3 2026/2 2026/1
4RAT IR IR 63bp 33% ‘ 13.65% 12.88%
H A kAT 21bp 18bp 4.65% 4.43% 425% 4.47% 3.80% 3.85% 3.92%
A 4R AT -23bp -30bp 5.84% 6.06% 5.75% 6.14% 5.56% 547% 5.63%
WA 42bp 121bp 5.05% 4.63% 4.00% 3.84% 3.43% 3.28% 2.69%
REAT 22bp 44bp 1.42% 1.20% 1.01% 0.99% 0.86% 0.85% 0.64%

EERRBASF LML (ML)
2026/6 2026/5 2026/4 2026/3 2026/2 2026/1
1,136.62 1.56 j ‘

BATIRI

B A X 47 -52.90 -162.69 255.74 308.64 377.11 418.43 385.79 411.49 740.67

Ay 4R AT -100.90 -254.28 321.19 42210 510.08 575.47 564.25 584.73 1,065.06
WA AT -44.13 -82.04 277.89 322.02 354.61 359.93 348.58 350.92 507.80
REAT -5.45 -13.95 78.41 83.86 89.76 92.36 87.73 90.79 121.33

IERBASFLHH (L)
2026/6 2026/5 2026/4 2026/3 2026/2 2026/1
RATIR SR -3.88 -83.62 641.99 645.87 670.16 725.62 681.04 699.48
EA K47 0.72 -33.63 167.77 167.05 179.52 201.40 179.80 190.06 273.49

B 44T -12.92 -59.69 205.99 218.90 233.87 265.67 254.78 262.16 378.46
WA AT 4.08 5.65 205.84 201.76 199.31 200.19 191.27 191.03 219.90
REFAT 424 4.05 62.40 58.16 57.46 58.35 55.18 56.23 61.73

FEREALFLCE G b AB Fak
2026/6 2026/5 2026/4 2026/3 2026/2 2026/1
RATIR R -47bp
B A K47 -61bp -185bp 3.52% 4.13% 4.86% 5.37%
A #) 4R AT -56bp -156bp 2.70% 3.25% 3.90% 4.25%

WA -35bp -80bp 4.04% 4.39% 4.64% 4.84%

R4 13bp -8bp 5.27% 5.14% 5.17% 5.34%

FR: ifind, AeABIEAHER AT
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HUAFU SECURITIES CO.,LTD. AT ERIRE | ARAT

A& 13: T ERELSFCRE

AT

EEHRBASHERE
2025/11  2025/12  2026/1 2026/2 2026/3  2026/4

2026/5 2026/6 FATH ¥£FEFH

IEBRLT  BAKT | 134% 1.12% 1.07% 1.04% 1.24% 1.14% 1.15% 1.17% 0.02BCT
REARAT  BAKAT | 036% 029% 0.33% 0.33% 0.41% 0.42%  050%  0.55% 0.0588r
RABRAT O BAKRAT | 096%  085%  0.82% 0.82% 0.95%  0.88%  0.90%  0.92% 0.01§CT
Rgdr BHAS | 124% 0.97% 0.89% 0.86% 0.99% 0.96% 0.92% 0.93% 0.018CT
WAERAT O BA KA | 032% 0.29% 031% 031% 0.36% 0.34% 0.38% 0.43% 0.05 @I
FESAT  BEHAS | 044%  041% 0.43% 0.44% 0.53% 051%  058%  065% 0.0756
FKARAT AT 0.25% 0.23% 0.25% 0.25% 0.27% 0.26% 0.30% 0.31% 0.028CT
FHARLT AT 021%  021%  025% 0.28% 0.33% 0.33%  040%  047% 0.0758H
RAMRST  BGAT 0.38%  0.34%  0.40% 0.43% 0.46% 045%  050%  051% 0.018CT
FaAT BT 036%  0.37% 0.41% 0.42% 0.47% 0.48%  0.53%  0.53% 0.00PCT
BAMRAT AT -oflfct
SHARAT  IRAAT 1.62% | &)
BEAAT AT 5 .

HERAT  BRAT 0.16% 0.18% 0.00PCT
FAERAT AT 022%  0.19%  0.24% 0.24% 0.31% 0.33%  036%  042% 00558
FAAT O REA 0.34% 0.32% 0.38% 0.39% 0.44% 0.43% 0.49% 0.55% 0.06 8
AARRAT AT 020%  019%  026% 027%  031%  036%  044%  052% 0.03 36
FEEAT WE 0.01HCT
HMEAT  FHAT 0.26% 0.23% 0.26% 0.26% 0.30% 0.30% 0.29% 0.24% o.@bcr
LHBAT  WHAT 059%  0.53% 0.60% 0.62% 0.71% 0.74%  084%  0.87% 0.039T
EGRAT  REAT 0.028CT
MRARAT R4 037%  030%  035% 0.38% 0.42%  045%  0.50%  0.55% 0.0418T
THARAT WA 0.29% 0.27% 0.30% 0.31% 0.32% 0.33% 0.32% 0.29% <o.dibcr
FEHBAT REAT %  0.11%  0.12%  0.14%  0.17%  023% 0.06BG
F AT WEAT 0.00PCT
BT REAT 010%  0.13% 0.18%  024% 0.06 148
EABAT WEAT 0.44% 0.48% 0.53% 0.51% 0.59% 0.66% 0.071.
FONRAT  REAT 0.15% 0.15% 0.17% 021%  0.24% 0.030€T
BEPAT  RFAF 0.00PCT
RiJHRAT O WREH .08% 0.14% 0.14% 0.15% 0.16% 0.20% 0.25% 0.05H@r
EIRAT  OREAT 0.00CT
TRARAT  WREA 0.09% 1%  015%  025%  023% | -0.01pCT

0.018CT
0.038€T
0.05P8T
0.00PCT
0.00PCT
0.019CT
0.01%CT
0.06 198
0.0436T
0.018CT

TR REH
PRBAT  REAT
SLHARAT  REAH
FHREHF R
mAERAT  REAT
FEARAT  RFAT
AARAT  RFAT
MREHA REAT
BT REAT
RABAT O REAT

0.28% 0.40%

0.12%

0.43%
0.18%

0.24% 0.35% 0.41%

0.16% 0.20%

0.23%

B A X A7 3.85% 3.80% 4.43% 4.65% 0.21PCT  0.18PCT
JLEoE s 6.03% 5.63% 5.47% 5.56% 6.14% 5.75% 6.06% 5.84% -0.23PCT  -0.30PCT
HAFAT 2.87% 2.69% 3.28% 3.43% 3.84% 4.00% 4.63% 5.05% 0.42PCT  121PCT
REAT 0.67% 0.64% 0.85% 0.86% 0.99% 1.01% 1.20% 1.42% 0.22PCT  0.44PCT

PR b 4RAT i o 13.65% - ) 0.63PCT  1.53PCT

kB ifind, AEAGIESHR BT
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HUAFU SECURITIES CO.,LTD.

A& 14: TERBALFLNE (L)

EZHBAESHCMH (L)
2026/2  2026/3  2026/4

2025/11  2025/12 2026/1 2026/5 2026/6 £ AT/ EFT

IHES BA XS 24722 210.79 114.36 105.32 116.15 101.39 80.28 64.62
ML AT B A K AT 65.66 55.38 35.27 33.79 38.11 37.32 34.54 30.15
SBARAT E A X AT 177.81 160.30 87.52 83.42 88.62 77.85 62.85 50.39
RAgRAT  EA KA 22930 182.40 95.12 87.43 9234 8537 64.12 51.28
WA ARAT B\ A & AT 59.09 55.18 32.89 31.59 3333 30.37 26.41 23.49
& E 44T EA X AT 8188 76.63 46.33 4424 4987 4482 40.44 35.81
FARARAT JREAT 43.47 26.90 2528 25.04 23.11 20.63 17.26
EERAT  BARAT 39.12 2921 28.12 31.31 28.83 27.76 26.03
R RAT AT AT 64.98 42.71 4348 4283 39.66 34.77 27.85
FRARAT  ARAT 70.60 43.61 43.03 43 87 42.82 36.67 29.01
AT RAAT 94.00 44.85 42.05 43.54 36.14 29.74 20.03
3¢k 4R AT JEATAT 298.99 279.53 141.72 132.97 134.53 114.12 92.10 64.01
WBUWHRAT  maesr | 42992 40407 21098 20337 20390 17631 13642 9929
W ARAT MR AT 28.85 33.24 21.48 21.14 21.15 20.18 18.86 14.86
P AZ4RAT JEATAT 41.40 36.06 2529 2481 2931 28.92 25.14 22.86
JLFAAT  REAT 62.95 60.01 40.30 39.98 41.13 37.95 34.20 3041
RATRAT  WREAT 37.42 36.80 27.86 2735 2926 32.08 30.79 28.49
g s [T0078400804 ee2 ek 0 eSS
HNRAT  RFAT 47.43 43.88 27.35 26.65 27.93 26.55 20.09 13.36
SEAARAT  WREAT 109.02 100.34 63.75 6333 66.88 65.22 58.38 47.68
WA AR | 362 368 240 227 231 215 205 253
BERAT AT 68.13 5591 37.03 38.82 39.80 39.65 34.87 30.04
THEBAT AT 54.23 50.52 31.99 3121 29.92 29.65 22.54 15.71
FE@4T WRBAT 11 1257 11.93 1134 11.47 12.02 11.52 1252
F 44T REAT
B RAT  mOEAT
EEARAT AT
FOMNEBAT  REAT
B4 MHAT
KIPRAT  RBEAT
A 4RAT W AT
EEMAT BEAT
FRARAT O REAT
PREAT  REAT
ST 4RAT REAT
HFRES  REAT
FRAT  REAT
FRBAT  RFAT
RAGHRAT  REH
MRFAT  RGAT
KRBT KT
AT REAT
EA X 47 860.96 740.67 411.49 385.79 418.43 377.11 308.64
R trA 1,112.53  1,065.06 584.73 564.25 575.47 510.08 422.10 321.19
AT 530.30 507.80 350.92 348.58 359.93 354.61 322.02 277.89
RFEAT 123,61 121.33 90.79 87.73 92.36 89.76 83.86 78.41
FRA 4R AT 1,43793 138635 144619 133156 1,136.62 933.24
kR ifind, SEABIESHR AT
WATF L LML 11 T 456 B 1 ARE R R 49 # B
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HUAFU SECURITIES CO.,LTD.

i ERIRE | HAT

LAY BEA KT
AR BH KAT
T IBRARAT HRAT
FORARAT  BH RAT
HU#RAT B KAT
PR EAH KA
FKBAT  BAT
LFHRAT  RBAT
FOARAT R4
FEARAT JRAT
BEARAT  RAAT
Sb4RAT R
BERAT  RAAT
WRRAT AT
FAHRAT  ROAT
FHRAT  REAT
RAEAT R AT
FrEAT  REAT
WINERAT  RFAT
SLRRAT REAT
ZMBAT  REAT
ERARAT  OREAT
TRARAT  REAT
BT W4T
FBIAT  REAT
BIVHRAT  REAT
BT REAT
FIERAT R
FEARAT  REAT
KIVHRAT REAT
HIEEAT  REAT
FRBAT  REAT
WAMRAT REAT
PRI REAT
STH4RAT  RFAT
FREHF REAT
wmFARAT  REAT
FRARAT REAT
RABBAT  REAT
AREHA REAT
REBAT  REA
EAEAT RE4T
H kAT
PEAAT
WEAT
REAT
FiA B ARAT

2025/11
9.77%
10.24%
10.20%
9.96%
10.08%
11.04%
8.14%
10.71%
4.77%
6.61%
4.53%
9.36%
8.54%
5.19%
7.12%
7.58%
10.22%
4.80%
6.25%
7.68%
4.10%
9.61%
5.65%
3.75%
4.04%
11.40%
8.10%
5.72%
1.98%
5.31%
2.65%
11.88%
3.40%
9.42%
8.58%
3.12%
3.80%
3.52%
3.80%
11.05%
4.01%
4.04%

2025/12
8.52%
8.99%
9.63%
8.30%
9.81%

10.94%
7.91%
11.17%
5.04%
7.19%
4.27%
8.78%
8.19%
6.04%
6.25%
7.49%
10.53%
5.03%
5.90%
7.28%
4.24%
9.09%
5.32%
6.00%

3.30%

13.40%
8.05%
5.80%
1.98%
6.56%
2.53%

B& 15 EZRHBAEHCSE H bRE FALY)
FEHHALHE b O dAE T

2026/1
5.06%
6.09%
5.76%
4.95%
6.30%
7.06%
5.14%
8.42%
3.39%
4.68%
2.52%
5.01%
4.66%
4.08%
4.69%
5.20%
7.97%
431%
3.48%
4.75%
2.75%
6.59%
3.06%
5.62%

12.37%
5.61%
5.34%

6.34%

2026/2 2026/3  2026/4 2026/5 2026/6 AT HFEH
4.88% 487%  436%  3.56%  293% ME3PCT  -1.94PCT
5.92% 595%  565% 522%  472% -@biecr El2seet
5.54% ss51%  498% 411%  341% Worcr [l iorcT
4.77% 482%  431%  354%  295% JorcT IMscecT
6.16% 630% 581% 514% 462%| -WopcT [lesecT
6.86% 695% 638% 565% 512%| -[orcT [lssecT
4.95% 495%  470% 423% 379%| -@weer lisect
8.25% 839% 821% 8.12%  7.99% -ofispcT  faopcT
3.33% 336%  3.19% 291%  257%| -dparct [ropcT
4.59% 460%  433% 390% 336%| -BsspcT [l2sect
245%  242%  220%  179%  131% -@ssecr Wiopct
4.80% 473% 421%  329%  256% [WercT [l 17PCT
4.48% 443% 393% 306% 239% JbsecT IBosrcT
3.92% 390%  375% 347%  3.12%| -dbsect  J77eet
4.60% 471%  459%  452%  440% -oh2pcT  -f31pCT
5.07% 510%  489%  459%  424%  -dbsecr  WsepcT
7.77% 792%  776%  767%  746%| -opipcT  faspcT
4.09% 417%  400%  396%  4.09%| O0.]3PCT -00SPCT
337%  343%  3.04%  258% 190% Wksect lsseeT
4.62% 462%  436% 390% 334% -bercT [M2secT
259%  271%  2.57%  258% 3.37% ofbcT  oepcT
6.47% 660% 637% 611% 574% | -@Brer  Msepct
295%  291%  2.64%  2.15% Bsecr Ws4rcT
5.45% 546%  5.16%  5.19% 5.95% o f@bcT  obopcT

: : 0.pspcT  -JaspCT

I5TPCT  328PCT
|

12.45% 13.05% 13.15%  14.

5.48% 5.50% 5.27% 495% 4.55% -OPCT

515%  515%  486%  482% 514% | 0§PCT
0.D4PCT

6.29% 6.08% 6.73%

10.72% 9.53% 12.97%

7.51%
7.16%

7.12%
8.08%

1151%  10.68%
3.60%  296%  2.72%  2.57%  2.25% 1.98%

872%  641%  627%  635%  615%  599% 5.78%

853%  758%  7.60%  7.79%  7.66%  839% 1027%

3.01% 2.39% 2.02%

3.43% LT . 0.04PCT

425%  263%  246%  2.43%  2.24% 223% 235% | oj2pcT  -doopcT
380%  238%  224%  239%  223%  224% 242% | O0JspcT  0,04pCT
965%  739%  722%  732%  7.18%  720% 7.20% | ODIPCT -}12PCT
1224%  1170%  11.84%  12.14% 12.18% 1335% 14.67% | 1B2BCT 253PCT
420%  269%  253%  251% 235% 235% 2.72% | OBPCT  O0RIPCT
902%  551%  534%  537%  486% 413% 3.52% | -06IPCT -1.85PCT
7.29%  442%  427%  425%  3.90%  325% 2.70% | -0.56PCT -1.56PCT
7.06%  491%  479%  484%  464%  439% 404% | -035PCT -0.80PCT
7.06%  538%  523%  534%  5.17%  5.14% 527% | O013PCT -0.08PCT
7.67%  487%  472%  474%  441%  386% 339% | -047PCT -136PCT

SR ifind, fEABIESFR T T

WAE L KINME

12 456 MR IRE R 9 5 B
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@ HUAFU SECURITIES CO.,LTD. ATk HRARAE | ARAT

B& 16: MK 26Q2 KBk tE& L 2B ALFL L f dAE FTEAH

e AT @AY eEFAT o LFAT

5%

® AR
0% o i O
0.0% 2.0% ® H0P 6.0% 8.0% 10.0% 12.0% 14.0% 16.0% 18.0%
® §hy o+
® M ® T
5%
ﬁ > %ai;v%
%oaw | emzs ® TEE5A ® &4 e &M
o ® A . o® T
% o b §Ts
_—y 4 o hx ozl KB
13 o ix ® RE
® TE i
-20%
A
-25% o
T EREESFHACL A & FE R RF)(2026/6/30)
kR ifind, HABIESHFR T
BA 17: MR 26Q2 RABKEIZHREALRCL S HARE TG LEEER
o EAF eMNFr eWlmAS o KA
5%
[ - %
e #=x 0% ® F&
-2.0% -1.5% -1.0% @ 0.0% 0.5% 1.0% 1.5% 2.0% 2.5%
oo ORE
® TE o onfE
-5%
::% ..xiﬁ
gf; ® Wf%ﬁ’fo P fﬂfﬁt ® ‘KZ.'/]'_ )
8 .é’” ® E_J‘J
g ® i Hrt o =
0.5 < e Fhar 2% BEB
o Py RIE%
® +1iz Y
#p;j:r j,%’;# ® 7N
-20%
AR

25%
TR b AL A GAEFEEFEE R R(2026/6/30)

SR ifind, fEAEIESFR T

1.6 bR FE BMERATHRIE

2026 = F B b b) KTABMBEATIRE. 2026 F =5 F Kb FLBAT LK &
th 1.58%, 4% 26— EIRLBIF 1.95bp, 4% 25 =% & ) bl 88.31bp. 26
F = E A TR LB R & 0 BAT KA Z 05 h HIRARAT (6.55% ). T 4k

A7 (6.16% ) BFARAT (5.32%); 26 FF=F EIGHF bt a] = A T M 4RAT (122.51bp ).
WiEE L ZAME 13 4ok M iRIRE R T 49 9
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HUAFU SECURITIES CO.,LTD.

AT F RS | 4R

AR TBAT (95.94bp ). %4847 (85.60bp ).

A& 18: & ﬁ“ﬁ:ﬁﬂi?ﬁﬁ SRR ERBFENE

2026/6/30
Rk
S Y
Ak
AERE
&, F A
B 60.44
B ;kﬁjr
BTN
715
Eftd
PYIE 22
ZAB B
B
RS
HERS
B A7
44 RR
fes
AHAA
EHUEA
LR &
PR &
B FEL
it E AL
B
@1
-3
T E AL
IR
LRy
kR: wind, ifind, 2eABIESHER AT

2026/3/31

b FEFK T &Mk L

2025/12/31

59.00

025/9/30

3443

LB A E X 3 (bp)

025/6/30

R b3 4

WAEEL RIHE

14

ok iR IRE R A 49 5 A



HUAFU SECURITIES CO.,LTD. ATk HRARAE | ARAT
B & 19: &) TEFRILG]
wagn AR BT ARSI ES (bp)
o #l (%) 2026/6/30 2026/3/31 2025/12/31 2025/9/30 2025/6/30 2025/3/31
TRHRAT 0.56 -0.43 =758 6.00 -34.00 4.00 -5.00 -8.33
HIEARAT -60.19 66.40 48.00 -210.00 74.00 19.00 6.21
RAARAT 0.36 Sie -4.12 -3.00 -51.00 -14.00 5.00 -5.95
tEARAT 0.42 519 551 - -36.00 14.00 -4.00 -0.32
ARAT 0.1 -8.55 -18.01 1.00 -63.00 9.00 -4.00 -26.56
BT 295 -48.15 178 -50.00 36.00 3.00 -16.00 -4637
 pEas | 87 Sl 51.00 -120.00 -17.00 62.00 -60.04
S 4T 233 -19.48 -37.68 -20.00 -42.00 -28.00 -19.00 -57.16
HEARAT 147 9.01 -11.36 -47.00 -106.00 -34.00 -4.00 -2.35
P AE4RAT 0.66 9.86 -10.62 -16.00 -8.00 -37.00 59.00 -0.77
Rk 4RAT 172 -15.20 -78.81 -96.00 12.00 51.00 -10.00 -94.01
kAT 134 2175 -41.00 -50.00 -55.00 39.00 -1.00 -48.75
AT 3.80 85.60 -29.64 -40.76 -62.72 88.12 -45.74 55.96
S TARAT 273 -111.40 116.88 -24.00 -41.00 27.00 -61.00 5.48
HRBAT 120 -16.16 -10.53 -32.00 -125.00 -6.00 32.00 -26.69
LF AT 1.64 -64.01 17.02 -102.00 -132.00 -6.00 -19.00 -47.00
EHEAT 3.13 -53.39 -9.36 -47.00 -110.00 48.00 -48.00 -62.75
LA 236 -68.89 -25.73 -46.00 -80.00 26.00 87.00 -94.62
rrugsr [ 125! -4.54 72.56 48.49 -12.16 -85.92 )7
#FARAT 179 -25.79 -2.89 14.00 -104.00 -3.00 21.00 -28.68
HH4RAT 249 -15.05 -7.12 -60.00 -104.00 -35.00 92.00 2217
A DA 7046 3437 -238.00 23.00 104.00 61.00 83
K AT 261 -14.61 28.89 -15.00 -99.00 -17.00 19.00 14.28
RARAT 275 19.54 -17.07 24.00 -47.00 8.00 51.00 246
# 4T 175 -49.04 -8743 31.00 -142.00 7.00 -3.00 -136.47
HHBAT 0.50 -19.43 0.41 -3037 -3045 65.88 -76.41 -19.02
# b4t 0.80 -40.99 26.86 -6453 -48.86 14.34 56.22 -14.13
H AT 153 -53.63 -6.56 48.96 -108.29 -39.55 42.06 -60.19
F AT 162 -33.96 29.67 -42.00 -46.00 8.00 49.00 -4.29
& AT 155 2002 22229 -34.00 4.00 35.00 2.27
BIHAT 172 -3029 -15.29 -83.00 -51.00 46.00 -45.59
£ AT 0.56 -48.07 -5.35 -3.82 -184.51 13447 -117.33 -53.42
CarkEAr S| 95.94 50.74 55.00 -125.00 -61.00 -1.00 '
P REAT 127 -44.96 12.80 12.00 -42.00 -31.00 20.00 -32.16
R 128 -7.67 -28.62 -4855 -99.65 9.95 1.83 -36.29
& BT 2.15 -1.66 -17.86 -50.00 -31.00 -3.00 -91.00 -19.51
RRBAT 0.98 -69.11 -45.10 -130.13 -92.87 -35.08 23.70 -11421
AT 215 -109.29 -0.12 -75.80 64.78 -81.92 36.92 -109.40
AT 0.5 -54.93 18.32 17.00 -96.00 34.00 15.00 -36.61
FABAT 081 -43.60 34.66 -31.00 -139.00 22.00 -11.00 -8.94
4T 322 -70.72 -39.05 36.00 -98.00 21.00 104.00 -109.77
HRAAT 3.18 -68.39 -32.71 -47.00 -96.00 22.00 67.00 -101.11

kR: wind, ifind, EARIESFFT T
2 R 4R
ZFIG KRB TR, PR AEE S T, TRFREFTAETN.
WK R B ARBRTIRA, FE ARG T = g R AT,

B IR 25 AR eI, SaTESMAHEAH T L, Tid kA2 N
.

wEEL LA 15 i g AR K T 00 5 9
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HUAFU SECURITIES CO.,LTD. ATk HRARAE | ARAT

2H7VF 5 B

AANEF P HIEA L I2I% T 6 E AT BB FAR T M AELA AT, AR LAE, . ENHE LARE. ARk
AW AERILE T AAARIE. AARGHE, RE, £ R2ERRE P o9 EARIME S T ILRYLE M B4R 8 EEATH X
i AME .

— o

AR S NA RS (AT R And)”) B4 EIEBRHTOIEAE S LS T, AREBANTQE PR, A
28 A BN R AL AE P . EAEITHILT A8 RAAE AR M AR o o (4T P75 B AT & 45
FTHAE,

AR 4915 B3 RR T A8 IA A TTAE 8 AT Fort, 25 ATF SR A B B R Aty SR A 9T, A8 B RA R A%

& AMAERTIRIE, AdRE F a9 b BILATURMR R B A 8] TR A AR 4 B 49718, 57T A ML RImifE, £1

FIBT 20, ANE) 7T & E 5 ARE T RIA. FRAIEN R —EaGRE, AN E) RMRIERIRE T3 EATAHRIFERIRS, A

BB PTA12 BT T A B B fetg T TROBASH, T R S B AT R IEA0 R 69 BHF RS2

E&ﬁ%%? AARAE AT G915 & BRATHCE AT B LB N ST MR AT AR A F 3 69 BN SR, A My Rt AT ik 4k >
v I BATRAE AN BAEFTF K eGRIE, EAEFTHILT, A SUREASBGIRL AR, K. B L ARE AR S

%f‘% A2 R AIRE A AEAT P B SHAEATIE TR AT X e R R4tk &FAHEZ ATEE, ARZFRE,

AARAE AT “AEABIER RN A TG BTA . ARG 3 ARERE — A, REZA PR T, TN AIRE T PTH AR
BB ANE] . REANE FLEPEIZ, AREGIEFTIH NI TAFOAEAT 7 X BEEATH Xag N . aWﬁ&Aﬁm,iﬁ&%
KRBT HABA, RAAEATIZAC AN E) AR Hf o KAE . R, ANE) RARIMEATH BT

45 5 9

BRBREE, EEEFTHELT, AN B ANS G LIEIM T AFH AIRSE F 3 R A490 8] B KATW RS FHATR S, &

T f A X S8 8] EAEARAE R G BRI AL FARAT . M 40 o) Ao i - o F AT A dk IR 5. A HF DK AREMAE R R Ik 2 84
o — AE AR,

BFRES Y
%41 PR G O
RN AR 6AMNAN, ABARKT T 3 H R AR AIEHORNE £ 20%0A 1
HA AR 6AMAN, MNRANK T A EIAARHRIEAT 10%5 20%Z 7]
AR S Gillcd Ak 6 AR, ANIRARR T35 R ERRBKGN T-10%5 10%Z 14
=) i8¢ Ak 6 AMA A, ANBEAIRT T 3 E LS SRR TF-20%5-10%Z /4]
Fh AEO6ANAA, ANEABR T 35 A3 HOK NS £-20%A T
BFRF AR OAMAN, ATLEARDREG T FHEALER %A L
AT kTP LR BB K T AR O6AMAN, ATLERRDRANT T HEAERS%E 5%
BIRW Ak 6AAM, ATLEARD BT T35 A AEH-5% A T

EiE: IRBATEABRE R A E B 6~12 A A WG] M ( BAT LI 4) AT R BRI AT T HERI., P ART AP
E 300 Fe4h A AT HARARMCAH I, EBRTIHAIFE 500 F84RAMK LI HAHEE (A BRI
KAEF X

LRIEFRIT LiF

AE) dudk: BT E R AT H A SE 1436 5 RORIEOT P MT 20 &
BR%%: 200120

w4 :  hfyjs@hfzq.com.cn

wEEL RRAME 16 s B AR R T 89 5 9



