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o LAWMKAT FAAL: AERSARF>EASTELE>A B>BE>EE>T
>k OAARKEZAAY: BRSEASARTSAB>RLE>TH>%
B>£RBR>£1%.

o RME: ARBETHSH Y., 2 I BRI PREF N 100. &% IBOVESPA
Fa B % 225 5 H AR, #ki@ AR 3.12%. 2.99%F= 2.84%. E KX &, A2
KEFHKFK., BB D&, AN EA LIEHRE R T 2R LakeIs4, K
S A H 0.51%. 0.36%. 0.33%74= 0.03%.

o fi%k: PEHEMA R LR LIT. 10 FHEMIEFE E4T 0.25bp £ 2.64%;
10 4 £t dk 5 % L 4T 7.00bp £ 4.33%.

o XEW&R: KEFSHRMIEESHK Y . DCE £ 1A 10.99% 8 18 & ARk,
TSt T 24 KES, CBOT K& T#% 1.87%, CBOT 24X T#% 1.6%.

o SNC: ARG, LAEL UG AR, KREQHA IS H, £AIKFEL
F+ 27 4~ BP 8.9k 105.34, AR T ALB 2 A48, LA ETHEAR THRIK 7.269
(AT— R A 7.342).

o NIeHRT: o &R iS5
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HAITONG EARFR—RER R 3
& Bk
Bl 4AREZREFSERAKKENE (%, 9/8-9/15) ., 4
B2 4REZREFTSAAAKEKNE (%, 8/31-9/15) .o, 4
Bl 3 AR EAEHIE I oo 5
B4 PR Z A HAEIE oottt 5
A5 EAFEAEEIEEBEI oot 6
B 6 #FFE: EiEZRHFFE 300 (0) e se et se e 6
Bl7  BTE R RATHE DU oottt 6
B8 MEBAFERL DI (ML) oot 7
TR 20 o e o 10 N (/) IR 7
B 10 7% 300 Ao FIE 1000 BEEPEMEE (20)  wovoveeeeeeeeeeeeeeeeeee e 7
B 11 A48 AP DI EM L (D) i 7
B 12 FHEGARFRKERRIEAZ T (9/8-9/15) . 8
B 13 PAHMANEAGHEERE (90, 9/8-9/15) i 8
B 14 Markit iBoxx F # & T A& 15 20k sk 18 (%, 9/8-9/15) v 8
B 15 ERZ54K 10 FHBOFORAEFE TR (bp, 9/8-9/15) .o, 9
B16 EZRFHRMARELHHEBKENE (%, 9/8-9/15) i, 9
B 17 Wind B S0 47 k35 50K k08 (%0, 9/8-9/15) oivviiiecceeeeeeeee e 10
Bl 18 MR I oottt ettt 10
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1. 28R KEFKZ: Hmhssst o4 £ /48

stk LR (9/8-9/15) A K AT A MA&E I, M Lk, 10 FHEMAE L
TE 4.33%, £ KB ULEAZ, BhRAE, LA IPE fibd it Lk 4.23%, J& 94.27
£ TIAR; £ EFK 0.26% % 105.34, A ik 0.22%, #3%4T H AL 457K
(0.81%) K T & A 7 % B 45 (0.48%) o o 12 & 4§ # A= A7 500 £ %] T # 0.11% 5 0.16%.

BAZ&E, etk Lk, ARTAE, T Tk LA @LH 4548 L3k 2.73%,
AR E TR, LR A580K 0.03%, M 10 SFHIE AN ARG Tk, BiE A
-0.36%.

A kA, LAMAKERZAAL: ARSART>ETSTEE>A B>BIE>E K>
PHR>SEM; OARRTZRAN: BESEASARTSA B>HLE>FH>BR>E K>
1k

Bl 4T BKEK=LARZEE (%, 9/8-9/15)

5.0 1 w b ikt
4.0 4

3.0 A
2.0 A

1.0 A

FA R IR Wind, #:8E K5 507

B2 4REBREFZRAARER (%, 8/31-9/15)

10 i
LENZR 3N
8
6
4
2
0 A
_2 J
- P P B 4 B w P 3 S R - N .
@%\\ %%A %%4 /{j\;o» ‘i";» }pj%ﬁ” /;v% @Q/_\_ g%{{% “S\#\)&;% 7\&,:\1 (ﬁ‘\) %jf@” _%(OQ %%\ﬁ
3 3 P & N % \')”/r\ - 73 W
PN S L P % R G D LA &
N »,,%’\ :)/:& ind -’V‘;& &%‘ N h
,é&-% A v

FH R Wind, #:8iE K4 55T

2. BETH: £RBRTFTHRSHRS

LA, AHBETHRSH Y, P, 2RI BRI PEERE T 100, &% IBOVESPA
Fo B 42 225 A5 F AR, KM A A 3.12%. 2.99%F= 2.84%, Ak EH. FFE 300 =
WATIR B A HAREE, a4 504 0.85%. 0.83%F= 0.39%. M PE 454k F, H % 225
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BN X A0% e &, FF BIRAE 1A 20 P A R0A b

B3 &R EBHME

. WEA B 94 | mEa | mER
‘ kit ’ kst ‘ e ‘ zmmo/) ;rfam(%) %/:)u ‘ PE(LF.#) ’ %A:ﬂ)h ’ 9/ (fj:)
000300.SH %300 37088 | | -083 | -421 11.59 13.64 1.30 300 | lso7
HSLHI ECRTE S 181829 | | -011 | | -8.08 8.90 10.50 0.92 915 | 386
= N225.Gl H 42225 33533.1 2.84 28.51 17.52 37.33 1.84 79.94 | | 180
KS11.GI ohE 4 A5 4K 2601.3 2.10 16.32 15.92 67.80 0.95 49.60 | 1.90
SENSEX.GI | #p/ZSENSEX30 | 67789.0 1.79 11.42 23.39 50.38 3.47 86.83 1.19
VNINDEX.GI |  #1& w454k 1231.0 -0.85 22.23 12.56 19.28 1.61 219 | 213
DJLGI WM kas | 34618.2 0.12 4.44 25.94 83.81 6.31 80.57 || 157
E IXIC.GI EAEIES R E 13708.3 | || -0.39 30.97 39.49 72.54 5.07 74.51 0.76
SPX.GI 474500 44503 | | -0.16 15.91 24.51 74.38 4.20 85.18 1.47
FTSE.GI E % #7100 7711.4 3.12 3.48 9.77 0.23 1.59 14.42 3.45
- FCHLGI #%E CACA40 7378.8 1.91 13.98 13.52 7.58 1.69 7531 | |L 311
GDAXLGI % E DAX 15893.5 0.97 14.15 13.17 11.09 1.55 24.67 3.34
RTS.GI # 5 HRTS 1029.2 1.65 6.03 4.38 5.50 0.78 30.04 10.56
s | IBOVESPAGI [ ®IBOVESPALi# 118757.5 2.99 8.22 7.99 23.37 1.52 17.55 7.38
" AS51.GI mMAE200 | 7279.0 171 3.41 15.40 14.86 213 6830 || 576
FARIF: Wind, #585E 55 50 AT
LRAEAREEZRBHLEK Y. BRXEHLHK. L&, ARBMMAF LiERHEA LS
RLAE P Lakeg e E, KMo A A 0.51%. 0.36%. 0.33%#= 0.03%., LA T B K AEFo L
AgdeR, MERMBERTAK; BREF DB EK, 2P HH/UTH, APE
R A, LAk 50 BB AEEN LD L P2 HOAT, #H4 50 4B1E3k £ 5 & 5% %512 F A
To

B4 EARESEHBE

. . FAnE b NI ot | mE%
RS ’ BERA ‘ it ‘mm%) A Bk 16 Sl ’ HEE D ‘ 0 ‘ 9A (%)
000016.SH _HiE50 2515.0 -0.20 | 4.56. 10.16 47.10 1.22 35.87 4.14
000300.SH P £300 3708.8 -0.83 -4.21 11.59 13.64 1.30 3.00 3.07
000905.SH #2500 5704.7 -0.07 | -2.721 23.53 30.96 1.71 1088 || .77
000852.SH +4£1000 6079.1 -0.38_ -3.22. 38.03 43.75 214 9.77 120
, 000001.SH iEfEH 3117.7 0.03 0.92 13.09 30.01 1.30 9.49 2.79
ABAEEC | 399001.57 AL IS 10144.6 ‘.34 ‘7.91 22.32 1151 2.27 510 || 158
881001.WI FA3AA 4750.0 -0.67 -1.35. 17.36 25.01 1.56 5.00 2.15
000985.CSI FiEA LY 4625.1 -0.64 -2.76. 16.53 25.53 1.53 5.05 2.23
000688.SH #6150 887.0 -1.61 17.59. 38.90 3.55 3.85 033 || o.s86
399006.SZ B kA5 25 2002.7 | -2.29 -14.6 29.42 2.60 4.02 755 L] o0.84
399101.SZ Fo) 2248 10988.1 -1.07 -5/401 35.51 14.11 2.35 4.06 133
000918.CSI 3008 % 4207.4 | -1.70 -12.7 15.03 42.40 2.60 4439 | 263

s |-000919.CSI 300{/M1 4368.3 -0.22 ] 4.65 7.41 22.18 0.81 10.41 506 |
000057.SH ARk 3548.8 0191 [ [ -12.2 12.41 45.82 2.04 42.80 3.48
000058.SH A4 h 3828.3 0.33 5.02 7.36 25.48 0.83 17.89 5.19
000043.SH AR 1961.4 0.51 509 9.53 13.83 1.28 1317 |1 413
B 000044.SH Fied & 3617.0 -0.65 0.50 9.66 9.06 1.03 7.24 2.99
000045.SH iR 4661.7 0.36 0.14 17.60 16.75 1.49 2.93 2.15
HSLLHI R 18182.9 -0.11 | 8.08 8.90 10.50 0.92 9.15 3.86 |
RLEELE HSCELH |84 $E4bigds| 6309.6 -0.08 5.90 7.88 21.10 0.83 12.04 | 3.40
HSTECH.HI 24 AL 4077.9 -0.34) 1.23] 23.73 0.52 2.48 1643 || 054

FA R R Wind, %8 3E A5 5P
LRABERTRERF B S £ 3LAFHAITR T EA 1L M7 B3R, ARFKEGIT

AR BEHEMFREK,
KL ERT, XTI EREARE

R o BRAN

@A K 4.34%. 4.25%F 1.81%, H &, &Ltk
o AREEGIT LA EA, B FE LA /L%,

B A 3.91%. 3.51%4= 3.14%. ATk PE ik E, MR E—FANER L
BATAEIESE E ) &

T0% 542 H0A 64Tk, 7 RS B2 B U ARSI KRAT,

5% 5425 AT o

ol )35 B L ZJ5 6945 B AR B Aa ik 4 5 R



@ /4hie s
9/ “Haitone

B5 B ALK EHBEBEL

e —F n B A . P . Py B A&
HERA § 4. ’ KA ‘ e ’ Ao | PETTM AR | AXAE ’ PB(LF.#) ‘ e ’ s
801890.SI ARk 2285.4 1.805 -0/025 25.33 71.40 0.98 1905 | 232
801960.SI it A 4301.2 | -8/910 11,042 62.13 65.13 3.37 19.14 || 0.62
801750.SI AE 5527.6 -01268 3.457 27.03 62.91 2.16 38.72 | 1.15
801780.SI AL 5512.2 1911 .8/628 20.29 61.68 1.41 1.63 1236
801040.SI 2T 2278.0 -0.969 -2/073 30.46 61.54 1.95 2860 | 156
801170.SI B 2664.7 -1.645 111.033 14.52 59.93 0.84 4.03 1.92
801030.SI i 637.8 -2.089 181156 39.23 58.31 2.39 3443 | 154
801180.SI o F 3588.6 | 2316 2.921 46.01 57.17 2.62 7.88 . o001
801010.SI AR 9431.8 11314 -12.625 64.91 56.84 3.20 1024 | 045
801130.SI AREL 21715 -0239 -24.252 32.68 56.35 1.80 3827 | 122
801150.SI JE4R 4k 1583.8 1273 7511 15.96 49.79 1.16 6.70 . 195
801720.SI NGE S 2213.9 0.903 0.698 22.85 48.30 1.57 3218 || 211
801760.SI RARE 2863.0 0.597 |-13.103 32.42 47.40 2.69 8.52 L 1.05
801970.SI £5¥ 5936.7 -0.395 | -16.988 40.29 46.77 4.22 5413 || 0.90
801080.SI Lok 2354.2 1.125 12,606 16.02 43.04 1.35 26.36 [[ 4.74
801200.SI b 3663.1 -0.547 -9/583 21.47 40.89 1.97 2020 [ 1.69
801210.SI A 2623.2 -0.042 [-18.045 41.86 37.26 1.37 8.90 | 0.38
801140.SI HARIX & 1463.3 -2.053 4.617 28.43 31.19 2.26 26.03 . 1.27
801730.SI 55 8 IRA 1630.4 1.674 3.599 23.74 28.39 1.78 2756 || 12.60
801050.SI Rl iE 2119.6 1.035 110.375 14.53 19.11 1.35 7.86 3.31
801120.SI S s 21261.2 11048 17384 28.48 18.71 5.91 51.09 ||| [2.28
801950.SI EHAY 8186.0 4.250 -9/745 26.72 16.61 2,77 252 L] 1.29
801710.SI R 2704.5 4.341 1.208 7.81 16.43 1.32 43.20 ! 8.25
801980.SI i 1738.8 0.596 -14730 20.30 14.83 1.46 1.18 .| 1.49
801790.SI EH RN 2055.4 -0.610 3.103 9.07 11.11 0.83 1.65 2.30
801740.SI Heh B 4452.7 1.161 -2/849 15.15 7.93 2.23 23.12 || 176
801880.SI e 2399.5 -0.705 30,532 29.46 7.74 2.25 2463 || 171
801110.SI FALE 6991.2 -0.705 7.792 13.25 7.27 2.40 5.90 3.30
801770.SI EHEL 14547 || -35508 -1550 52.17 2.60 3.09 36.10 || 0.46
801160.SI 4RAT 3093.1 0.527 -2061 4.68 2.43 0.47 2.45 l:[ 5.83/
801230.SI b, Ak 7562.8 || -3h41 | -19.100 18.20 0.00 2.68 2808 |[| 121

TR Wind, #3TIE A5 AT

M B BArkA, Liksz 45427 K 300 #F F £ 77— B ) k= %, A 0.62%%= 0.33%
% % 0.58%4= 0.31%., LR mits 2R, FHAFTHHRA 5.05 104, L PRrEA
A& 1R, RIiTWHH 0.11tly, FARELLS LR, ZIFHHH 100 2. AaRLMY
J IR LI A 1.94%, Bk B S E 702431, LAAEFLELEFE A SRS,
M FE A ZE 152 12T,

H6 #FH: Lirgzdsf P& 300 (%) B7 HEASEFTHER
2 — biEsE 7 1300 801 VAR A —— THEARE ok, &) [ O
70 L 50
1.5 4 60 A
50 4 40
1 4 40 - 30
30 A L 20
0.5 4 20 4
10 | F 10
0 T T T T T T T T 0 T T T — 0
19/09 20/03 20/09 21/03 21/09 22/03 22/09 23/03 23/09 21/09 22/03 22/09 23/03 23/09

AR R Wind, #4538 E R 5T

FHRR: Wind, #3i8iEF 5T

i Sl 3 B LG 945 B AR B e R 75



N

’}%mﬁ%

\O HAITONG B R— AR T
B8 ABEAREXIM (L) B9 @tmFeian (L)
20000 TV — T e 2500 600 HOFEBEN  —— RO RAETEA
17000 L 2000 400
14000 L 1500 200
11000 L 1000 0 A
8000 - 500 -200 -
5000 T T T ~ 0 -400
19/09 20/09 21/09 22/09 23/09 21/09 22/03 22/09 23/03 23/09
FH R Wind, #BIEKF 50T FH R Wind, #8E K7 5087
MR e R F, R AR, B S X4 ERP ¥4 A &5, 7K 300ERP
MAT— B 89 5.98%: ) 15 £ 6.01%, W iF 1000ERP A #T—J& 49 0.00%# £ 0.01%; 4
A ERP A 0.70%: ) &+ £ 0.78%, F/EH A4 ERP AAT— A 89 2.13% = % £
2.11%.
B 10 7 3 300 F= ¥ 4E 1000 ARk AL (%) B 11 A AR A8 Fo b ) A AT ML (%)
9 - - . -2 1 ) - 3
—— PR300ERP  —— ¥i£1000 ERP (%) —— | LHAFERP —— FHAIEERP (%)
8 -
L, 0.5 - >
7 -
O 4
6 1 L0 F1
S 0.5 A
i -1 Lo
4 o
3 L2 -1
5 | -15 4
1 r r r r r r + -3 2 A L2
16/09 17/09 18/09 19/09 20/09 21/09 22/09  23/09 16/09 17/09 18/09 19/09 20/09 21/09 22/09 23/09
FH R Wind, #BIEKHF AT FARB: Wind, #38E K5 507

3. MAETH: BHRAELER LT

A (9/8-9/15), BkAI%E ¢ L. 10 FHEFILHEF 47 0.25bp £ 2.64%,
sa3neh 140 B A F L47 3.75bp £ 2.13%. 10 FH B F Hlk 5 £ 0 F 47 5.4bp £
2.71%, 1-FHEFHAIE LT 2.91bp £ 2.24%. HARA £ 75 @, 10Y-1Y BFAI£TF
47 3.5bp £ 50.7bp, 3Y-1Y Eff#] £ F47 2.22bp £ 21.6bp; 10Y-1Y EHF 1] £ F 47
8.29bp £ 47.0bp.

M E A, FIRE FRATANBEEA. 1P B E 4N A54 LT 0.04%,
A EAR B RN BT 0.07%, 13 RAREE M A58 E4T 0.04%, £k 54 M A%
147 0.04%. s, % HAEE K Lk 0.03%.
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ON Ak fa %

\4) HAITONG BT A—EAF R 8

B 12 ¥ 45 B A A= B 40 38 & R MR A £ T4 (9/8-9/15)

HAAREBEAL  EAAE (%) NN R | iy
ES T 2.13 3.75 42.76 3.58
3F W % 2.35 1.53 275 550 |
% 104 ik 5 % 2.64 0.25 3.25 -19.53
3419 1R A) £ (bp) 21.6 2,22, | Ho001 9.08
104 -1 HFRA] £ (bp) 50.7 13.50 | s | 2311
ES T 2.24 2.91 16.69 0.63
TS LS 2.45 173 10.71 -9.26
A% | 10%mia % 2.71 | 538 1.38 | 288
341 JIFR A £ (bp) 211 464 | 5.8 -9.89
104-15F PR A £ (bp) 47.0 -8.29 -15.31 \ -28.95

TR R R Wind, #i8iERF AT

B 13 i Rt sk ek i@ (%, 9/8-9/15)

AL HE (R A | e
g N Y ST 104.32 0.00 | -043 1.0
A48 5 123.2 0.04 060 1.39
A A BB 121.9 0.07 -0.49 1.08
15 AR & 446 2 93.6 0.04 -0,28 0,78
S B 45 2 79.5 0.04 -0.36 es
Ui T Y 1672.2 0.03 0.07 1.38

FHRIR: Wind, 8 IER AT

v FE MA@, EEAAk (9/8-9/15) & B4 H 4 bk, BARG A4 Bk
0.07%. Hw, B E TR UE K 0.53%, SHEFAE LK 054%, £2akE T
FA R LK 0.17%.,

B 14 Markit iBoxx ¥ & £ T M fe sk g (%, 9/8-9/15)

J| K 2k 48 A 2kt £ B A

LS (&)

(%) (%) ek (%)
fit 28 4% 212.78 0.07 0.10 0.43
i 246.30 0.17 0.63 -1.72 D
4 b A 216.22 0.08 0.15 0.32
VN E 137.59 0.53 3.97 -25.98
HRBA K 209.05 002 || -018 2,81
ERE RN 191.19 0.54 2.70 115.72

FHRR: Wind, #3i8iE K5 AT

LA (9/8-9/15), #5222 FARBEMAR LIT, REAPEARTF I, trbiT—
J8, 10 430 £ 1%k % % L4T 7.00bp £ 4.33%, 10 R L K Ak 4] % L47 5.97bp,
10 F4% E B AL T4 4.31bp. MBS 2FAT &, 10 FH 0 KEMAE L
6.05bp, 10 #4719 & B i #1 £ T 47 4.10bp.
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R iaihie s
\4) HAITONG B R—EAIR 9
E15 £ R2HF4K 10 FHBUF S E TR (bp, 9/8-9/15)
£ 3 i3 by = 7 A\
£ 4.33 7.00 24.00 45.00
B L R 2.74 5.97 17.40 18,93
& KA 4.46 12.10 3330 | -23.20
E3 4.40 431 1.16 60.51
B A 0.72 6.05 6.15 26.45
6 716 | | -4.10 -0.80 1 -16.90
o 2.64 0.25 8.25 | -19.53

FA KR Wind, #:8E K5 507

4. KEB: SR BMKFEK

LA (9/8-9/15), kEA Rt MEFESS V., 2L+, DCE BB L 10.99%49 18 &
Ak, H% DCE 44 & Lk 6.22%, NYMEX WTI /&b L3 4.55%, T2 it &4
K=, CBOT X2 T#% 1.87%, CBOT 24X TF# 1.6%.,

B16 £ 2 X ER AR S 45%%E (%, 9/8-9/15)

&
1

NYMEX & & 4, 0.95 | % -438 | -40.34
H R NYMEX WTV& i 455 9.12 13.28
ICE A5t 3.24 7.54 8.58
R COMEX# 4 0.15 | -1.07 6.31
RE /R
COMEX & 4% 0.47 \ -6.10 362
LMEZ4H 217 -0.33 0.42
e LME43 0.69 -0.25 -8.06
LME4: 3.07 3.33 -15.25
SHFE #2448 2.88 2.25 -6.85
26 DCE%# & 6.22 353 1.85
DCE£% 10.99 18.61 2.25 |,
CBOTA & | -1.87 212 -12/19°%
K CBOTE % 1 -1.60 | 083 | -29.96
CBOT/ £+ 1.43 0.42 -23.67

FA R Wind, #8145 5% BT

LA (9/8-9/15), B A Wind B & % ik, Lk, BEMNT 47K 6.87%,
e B Bk 4.19%, K& F S L3k 3.14%. do 4k 7 s Fe i AS A 51 F % 0.57%F= 0.31%.
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ON Ak fa %

\¢) HAITONG R — R 4R 10

B17Wind B 947k d8 Sk sk ta (%, 9/8-9/15)

) - —— or ot s 2 A

wmrn  remon  RERR O ARER S e
GECELE S 1358.8 3.02 1.88 1.46
He R 1544.0 4.19 10.53 717
f.x 656.2 3.07 2.06 0.98
HE 1718.0 0.35 | -0.69 . 1-11.33
T 1490.9 1.07 1.03 13.97
BB 7345 6.87 6.03 0.99
k4B M 699.1 0.61 | -4.54 16.58
B 542.5 0.67 PERZ | ] -6.39
o B At 1547.3 I 031 | 415 | | -6.96
B 707.1 -0.57 -1.53 21.41
R =S 802.8 3.14 1.43 2.38

FH R Wind, @@ EF AT 7 AT

5. 3FCFH: AR TR

AR P, Exs842%, KREIH 15 H, £LIKFHE L 274 BP 3k
105.34. 9 A 11 B, 2ENCT % A #EhH FRANAERK BT, BA@IMMEEE “f%&
BARPILELAALR” ERAES, £ 9 F 15 BARWZFRBEAGEE, AR
T ERAAIAME, RE QA 15 BEALARTHRIT7.269 (AT—HAH 7.342). B T
M A ZE 1 £ 05t 147.85 H U; BTG E TIRIL 1.066, 4 AT— B F % 0.38%.

B 18 ML 7 & AN

S de 2 A ‘ Hts ‘ I ‘ T L) ‘ FMESL
20230915 (%) (%) K2 18 (%)

E kLY 105.34 0.26 1.02 1.78

EAGAR D 7.27 -0.99 0.08 4.57

B E AT 1.07 -0.38 -1.09 1-0.41

£ LA A 147.85 0.01 1.11 12.76

RELEA 1.24 -0,68 | -1.62 2.40

ALK P 7.83 -0.16 || -0.22 0.24

BX UL B AL 157.50 -0.22 | 0.02 11.97

1008 T AR, T 4.91 | -1 - -2.09 \ -6.29

AR T 7.69 \ -1.54 \ 2.4 3.55

BAOAARD 0.92 039 0.17 2.66

FH SRR Wind, #3i8iEF 5T

ReRw: HoHERHHE

i Sl 3 B LG 945 B AR B e R 75
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v

—RAS R 11

M
3
3
¢

12 &S WE

*
57U & R
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