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ZGRSERERFEEE. 8 HEfll PMI N 50.1, 7 HRITE 0.3 NE 5. KA ALHE
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BERAEFEILEEE K 6.3%, PIAE-FRIEK 6.0%. i AREIE I INE R LG K 18.3%, MA-FIIEK
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8 HRGINZ 5833 13570, B EAY K 174 103%50. s EEMMXKE, XEE, E. HAE,
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P 19.7%. Forh sz i B R ERR LG K 15.9%, (G2 R mEEAFILER 23.6%.
B B R B ARaE, SRR, 1-8 H, A E &R Bt E I 8.9%, 7
ST 4.0%, B 1-7 AERE 0.3 NE A 8 ALK 0.2%. B[AN[E 2 ¥ = 509 Rt [A E i
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PRI K 3.3%, B0 1-7 AR 0.2 ANE 70 sy =7 llrb i BRI B it £ B 80t 7] LL 1S T 2.9%,
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WK 7.7%, B 1-7 AR 03 NME . 1-8 H, BamdE AR Rk FEEEK 15.9%, W
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R & AR A% O CPL A ELIG K 1.2%, 887 AV 0.1 ME R 2R Rell “ 0" &t
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HEFEMEER. 8 H M1 FHEHES 4.2%, B 7 HREVE 0.7 NE s M2 A HIEHER 8.2%,
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WGtk 3.0 7512, B7 AN 1.9 Fife. Hr, BURHIEG6% (EGH7 6+ L6 1.0 12,
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T 28 | £B | Z-Score |HO 1B | £EB | Z-Score
BEEF=RE 89 | 103 04 |HO 256 | 193 0.7
HlEIg 15.7 | 17.3 1.0 |=@EEHO 246 | 20 17
Sohmeer| 28 | 33 -1.5 | SRR 289 | 305 1.3
BABER| 29 3.4 -1.0  |HEEFTR 344 | 363 1.5
moAmeER 75 | 82 | -09
E=reIgE 68 | 82 -0.1 | 25 | 85 -0.6
iR 109 | 127 03 |fiFER 46 | 29 0.8
HARMERE| 29 | 46 -05 | BFEE 7.1 13 0.6
fRESWAe%[ 48 6 -1.8 MRS
FRigs HZRERSS 223 | 272 | 08
Tobflfzss| 151 | 14 22 |xiEEh 203 | 19 1.1
FEpmfEEE| 13 11.3 1.7 | HEXEREER 26 43.6 0.5
TabighniE 53 | 64 -0.2 |cPI 08 | 1.0 -1.0
BTl 187 | 13 31 |am 41 | 37 | 12
BT 69 | 93 | -02 |BER 19 | 21 0.4
BRSS LI hN(E 155 | 20.7 0.5  [#(CPI 12 | 13 -0.5
TE 1.5 7.5 -0.6 |BHER 0.3 0.6 -1.0
B CHEHRE 5.1 6.4 00 |RS 15 | 16 -0.3
&R 26 | 02 02 |PPI 95 | 9.0 1.9
FEitr= 526 | 64.4 08 |&F=&rt 127 | 120 1.9
HiEER 0.3 0.3 -0.6
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BhEER
M1 4.2 49 -0.7 | 105FEEFEIER 2.9 3 -1.2
M2 82 | 83 | -09 | AWATEEEERE] L, ooo 1

eSS
HEEFERiTHEL| 103 | 107 -1.3 | EEEREERIE 04 | 06 -0.9

ABRM&ER| 122 | 124 | -21  |fFE5THgHRAZE | 06 | 0.7 0.2
HNREER| -23 | -4 0.3 |FREHHERME | 1.7 | 17 -1.0

w21 | 26 | 02 | (OREMEESE L. .1 g,
=g
(SHEEEER| -25.2 | -236| -1.6 —&tgs| 5.7 | 6 13
*mﬁfmﬁﬁgﬁg -125| -93 | -04 “gdmh| 44 | 47 | -1.0
fRERE 7 6.8 -0.9 =4kigm| 28 | 33 | -15
MREERE| 144 | 144 | 03 |CFETSIEH 987|984 | 23
EERRENEPMI | 54.1 | 554 08 |HPREFFZEH 29 | -46 | -1.14
BDIE%K 145.4 | 95.2 1.0 |HABUFZH 08 | 1.8 | -143
CRBINLHHESS 463 | 51.7 2.7 | HsRBUFBN 21 | 232 1.1

VIXigEH 175 | 17.6 -0.1  |HEFTBURFUIN 19.5 | 21.9 1.0
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(L Bk H Wind, WEEIEERE 2021 487 H, HARHERE 2021 48 H. CRB B It44 1%L, BDI 1512
FECIHUH WP RE T R LB, 2618 VIX R EEHCT WP E I 3A EL 4o , CFETS 48443 4~ A 1) SHIBOR.
3IAAEGULEER. | EMERIRER. 10 FEHIEFRERA 10 F30 AA AL GRS FRITEUT A F1E 1
il AL R bR T RAR. CFETS JRARTE Wind sPEFRMEREY/NT 5 4R, 1ETHHIG FHEE
W, A O AR EAR 2, HARIRARIIME 5 ERNREN X AR AR R o
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BPNERPUFTIE N R P8R BIHE R . $ERFRIGECy P E A RBATHA B E, ST 4T R38R
SR T SRAG BT R L
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HE M 2B AR -

4 VIX $8%0, HHZMEHEEUHITRZ 2 B (CBOE) 1E 1993 S Mhdnl. ZREITE %08, RAKERIN
WABRAE —AN A Z2 A5 0 R A BR A B AL, T8I IO D VR E e AR . B PR EOAUR R A R
FR—AH BT, LB R T B 5 AR T IG5, W VIX HFERRR IR R E. 2 VIX
THEE, ARERHEHBRREINA, VIX B, R R H RS REEmS.
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