SR

kAL

BN E 220210311

BREKZA: BiF
k%5 . 20002739
%5 : F0269991

B Z 77 X 0571-28132591

HRn: T A
ok %5 . F3082526
B %A 7 X.: 0571-28132591

EFERS

(1) [AEERTE]1ARARET AL E H289. 7471, FlIEKI3%, H P, sHEKRZF K& AR TG
ARBMANTS. MTACA, FILIRRIS A%; A TARLF RIS T RIS AR RHAA2. 271, FILIZEK

3.2%; EHITHLFA.05F1CT, BIHLTFHES 5% 1ZHFHAFH6. 28T, BIHLTIHE16.2%; KNk 44T
ARAJCERFAHATACTL, FIHIEK15.1%; ik k45 427.83F 1L, FlEb3gK16.3%; BH1E AL H46.297

W i & & L7, FIHIEK20.3%; bbb AIRER 5 H8.357 1L, FHIEK12. 5%,
(2) [M2R) g fkT#AR) 1 A K, J 3UBH (M2) £%1221. 351, R K9. 4%, ¥ikrb b A K4K0. 7%, bk
FR S 1% XS TH M) £5062.56F1CT, Fe3gK14. 7%, 3k n Atk LA Ko EF B2 56. 1%F14. 7%; #id
b T (MO) 4 %78. 96 1L T, RT3 9%, % A % 344531012 T,
(1) [2A4PMIESEREFATARNE]Y 24 F BHE LR WEEIGH, ERE LTS FAHIEEFLE AP E 155
A A50. 6%, 51. 4%F=51. 6%, b LA ®3%0.7, 1.041. 2B 0%, EBNMNAFBEAERAEZ UL, KREZF LK
. . HET RS,
RABAR N M R (2) [202152 A 4 CP1A=PPI13RrtL kM2 3 A Fr@ 3% ] MIREL A, CPI_L3KO0. 6%, #kPatb b A =13%0.4%, HP, =i
e Lk, 6%, FEtaE %2, 5%, % ACP| Lk 0. 30%, MIRLE, PPI_E#K0.8%, #tart b A =3%0.2%, £+, £ =%
B A& L3R 1%, FRME= %0, 1%; A E TR AA S LA L3O, 2%% 4 H-F,
THRKEaHERA kS 2021-3-10 2021-3-9 #% (bp) R (%)
Shibor ON H & 1. 7470 2. 0240 -27.70 -0.14
o p ge e o ) Shibor 1W B E 2.0380 2. 0670 -2.90 -0. 01
L& AT IR e oA A Shibor 1M H B 2.5780 2. 5840 -0. 60 0. 00
Shibor 3M H & 2.7370 2. 7400 -0. 30 0. 00
DROO1 H & 1.7825 2.0304 —24. 79 -0.12
BAT ) R A7 E A R DR0O07 H E 2.0379 2. 0366 0.13 0. 00
DRO14 B E 2.2955 2.3106 -1. 51 -0. 01
GCOO1 H & 1. 7150 1. 7300 -1.50 -0. 01
GCO07 H E 1. 9300 1.9350 -0.50 0. 00
N . GC014 H E 2. 1800 2. 1850 -0.50 0. 00
X5 PR AT = A R-001 H B 1. 0200 1. 7250 ~70. 50 -0. 41
R-007 H & 1. 7500 1. 7500 0. 00 0. 00
R-014 H E 2. 0500 2. 0050 4.50 0.02
dIE 1Y H & 2. 6298 2. 6236 0. 62 0. 00
B a5 & iE 5Y H B 3. 0824 3. 0966 —1.42 0. 00
1 iE 10Y H E 3.2514 3. 2455 0.59 0. 00
2021-3-10 Bt ERiTHEER
£ 2021-3-10 2021-3-9 A (%) vPEEM®AE | 2021-3-10 2021-3-9 A (%)
FEAE 1Y 2.5298 2.5336 -0. 0038 2Y-1Y 0.2216 0. 2280 (0. 0064)
P EAE ¥ £ 5 £ 5Y 2.2524 2.2366 0.0158 5Y-1Y 0.2310 0. 2450 -0. 0140
£ A £ 10Y 1.7014 1. 6555 0. 0459 10Y-5Y 0. 1690 0. 1489 0. 0201
Bmney KN Vi R73 K3k 0E (%) = HETHR
TS2103. CFE 100. 2750 -0. 0600 -0. 0598 865 -27
25539 TS2106. CFE 100. 0400 0. 0000 0. 0000 18299 1303
TS2109. CFE 99. 8200 0. 0350 0. 0351 1041 235
TF2103. CFE 99. 6250 0. 1150 0. 1156 16 -180
54 31 TF2106. CFE 99. 3800 0. 0950 0. 0957 59027 1401
TF2109. CFE 99. 0950 0. 0700 0. 0707 528 71
T2103. CFE 97.5050 0. 0850 0. 0873 791 -80
1029 T2106. CFE 97.1750 0. 1450 0. 1494 122664 3442
T2109. CFE 96. 9000 0. 1350 0. 1395 4330 101

AR BT, ARt £ B ARG A R4 BT,

LAEER10FHRMAAER T 6%, FEZFHANWRLTHNE, TEFEBUF. 97 10 £ UM BRIt R 6F R, % ECRBI LR

1t dn A R £ AL A3

BEAXxA, REBXFASHATARASE, ZHLT, FEERXRTH DB RAAT10% —22H@KKFRAAL, FAlEGHKEKTEK
agktg, 3t LEaFRMAHT RN & S AR K EFL,

0, &, . ) S b A b AE Ak R : \ ; ~
BRI KEBRTRE, RELTFEFLHFGRY, Y. BYEEREAR S LT TECEEII T219F120 RHFBADGKE. §F A%
REA KM EEARTRIFKRELEE KGR K THLMER, FREFHEIRF RO LK, RmIEFRRIF R RABGEN, FTA—E
& KT AL RA A BN A F BRWP IR A TR, #t s 3 2T HPPI AR, fihfTafieasd R,
etk BAVAA A E AAtt P RLFICE, AR20205U S F MR ERA T2A238 L0, ZXKST2106, XX96.5K 1L Hif5, BIFH

99.

T SRR T AT TIRF T, BRI A RN A KA TE, (23X 843 LA R TS TMAETRIE, BB, THEA T, KREFEIMWA RN LB FT, FEM5] A, 444
VAR 1) i = 75 A% 46 A IRE 04T B B VT Re AR AR ik T A




BAEHASE AR 53

(1) [ L sacdndey LN a L eg 4k B BURE K £2022512 /318 )
(2) [BEENOBEREELD] B AMNFEFLBHRPBZE, ERRAARLEISHLI X ESH BT, P, ARIEEERIA
W H & ® IRBER LG 55 W56 R IRALE F A ; BRECKE R[N ZRAAALMEAEE L RN 2T HE L3 L
(3) A& LWaE L FAKE T ed3 KIT.
(4) BRZBLETIHERW-FE K AEMZ b,
B 2 LEHEH FHEEK THREK AP R HAFEXK - T8 §54
W it 20210309 616 80 3,495 44 75 14. 98%
20210310 1,010 106 3,077 54 25 24. 71%
A (K) 394 26 -418 10 -50 T &
H # B HA R A (%) B R (%) | BRI %) | REKRAE (%) £ aR A (%)
LEEPIR T 20210310 -0. 09 1.33 -0.97 ~0. 01 -0. 69
20210309 -2.27 -2.07 -0. 63 -3.17 -1.78
H 2 P X £ I AR AR T Rt
T B AR 20210310 3395. 72 4101. 40 1463. 38 1553. 98 7497. 11
20210309 4561.96 5305. 48 1837. 76 2026. 62 9867. 44
A (Yz) 1166. 24 1204. 09 374. 38 472. 64 2370. 33
B 3 FRE () AAEE (L) At
L& &%t 20210310 39. 89 12. 36 52.25
20210309 15.85 8. 46 24. 31
A (fz) 24. 05 3. 89 27. 94
B 31 WEAT Tk (%) | SRk (%) | F 8100 (%) CAC40 (%) DAX (%)
LR R EE) 20210310 1.46 -0. 04 -0. 07 1. 11 0. 71
20210309 0.10 3. 69 0.17 0. 37 0. 40
FBE; X A EH 20210309 20210310 . (R) g g (%)
|F2103 4966. 20 4981. 00 -3. 60 -0. 07
P iR%300 P %300 4971. 00 5003. 61 32. 61 0. 66
A £ 4. 80 22. 61 36. 21
WA A& IH2103 3510. 00 3527. 00 6. 20 0.18
L+ 3E50 L+ 3E50 3509. 61 3532. 05 22. 44 0. 64
A £ -0. 39 5.05 16. 24
162103 6126. 40 6042. 80 —85. 00 -1.39
% 4E500 % 4500 6108. 00 6062. 26 -45.75 -0.75
A £ -18. 40 19. 46 39. 25
LRAFTHREEAS%, THRERALE LA KRR, £, HP, EiE50KM F#1.81%, FiR300/ 13 #1.39%, PiE500/) 18 E7k
0.62%, 4150k " T #2.01%. MAIA a9E oo B htrk KM A%k, TN F 6 KMaF35. 4%, AR E G 5L F=08 % ILRIE 69 & F R
R A Bl AR RN . UARFEE G A B ARE K A%, MNP 6 KRR AEARL20% BRAAGEERLSNEF, THTIAL
AT GG v dn K A48 a9 RAS 4%, A LIRAM R, BB EN T T Heo KeiAEmn KE= %,
AKBEBXAF S RAKEZ 169514 % IF2104= 1062104, #Z S FH 4 T .
(1) BRI, FeLhhALEELARAYE, FEFFI0RF,BRELERTSLFR. W TPELFIRNAFm LIS
£ KA & 2%352%1, mlﬂ/ﬁﬁ%&%fﬁﬁuimé@/ﬁ#ﬂ%k%‘ﬁj&{%ﬁ%@ﬁ%%%m@%v@%ﬂéi—_;ﬁa, 42%1'%%\7’@%%2&'}3’%4;—\%E%J}%ﬁ“%%ﬁ
SN2 F B mRAN, FREAKRZH RN TITE A, stmFERWPIAPPIASA AT H, #mFHEI0FHEMRILEE G TIRE,
(2) AARBRALKEEREL, FPBERBEETH, S TREC2hHEL, RELERLRHRNETRR, HHNLMGEER, 0
P Fe B At — T AL E kb, EHITLEFERA, Bio b T 2R AR RERRE—FTAT, R KN L
REHA T, Mk, ERITLRTRAFANFT—BENAN. Z—F8, Bt —FRATHRABMERFIBCRGRE, 3R LS
A B R A HEF) T AR RI-5F NI R, BIFH . #ek. B EAFPIRI00F T b bAZITA0%, X AR A K ALY
Lk aarah P iR30045 5 Kta B 5, H B P 1E500,
BN %@ﬁﬁ%ﬁﬁ%ﬁ%ﬁ,%ﬁuTﬁﬁz
AT A A K B 189 b B8 % IF21042 102104,

AP A B RBT AT TIRFOTOR, FRMWAIRN S ) RLEHTE, 2382 &R AR T EERNMEFMRIE, BT,
VAR ) 5 =75 A5 4 A AR 09 4T A 3 ST Ak R A2 R v fE .

TR o REAZAITA RN SLAFT, IR, #HH




B FAALER 5

5H 108 20H 40H 60 H 120H 250H
P R 3004% 45 74X 25. 29% 29.11% 28.37% 25. 64% 23.10% 19. 85% 21.83%
Mz HOK-F 79. 00% 80. 80% 77.70% 69. 30% 59. 80% 37.50% 55. 50%
P R300ETFHAAL () 23. 96% 29.88% 29. 60% 26. 44% 23. 63% 20. 28% 22. 41%
X EFHFE oA F K 82. 70% 86. 30% 85. 00% 76.90% 70. 30% 48. 90% 63. 70%
P R300ETF AL () 24. 20% 28.92% 28. 08% 25. 39% 22.77% 19. 64% 22.08%
A5 HOKF 83. 60% 86. 20% 83. 10% 77. 40% 68. 00% 46. 60% 63. 60%
_HES0ETF#A42 21.70% 29.39% 27.97% 24.89% 22.15% 19. 46% 22.02%
Mz H KT 67. 00% 78.50% 72. 60% 61. 80% 49.70% 32. 70% 48. 20%
3A 47 54 6A 9A 12/
P R300RL A5 B (%) 29.05 26.02 24.13 23. 66 23. 40 22. 47
3A 47 64 9A SRS SR
fa Ak Bh & FR300ETFHAAL CF) (%) 25. 01 25.18 25. 66 24.85 SRS S RIESN
FAR300ETFHAAL (KD (%) 26.08 25.27 23. 64 25. 30 SRS L €
LES0ETFAAAL (%) 24.79 24.96 24. 69 24. 49 SRS SRS
Sz FOKF 66. 50% 69. 20% e 68. 90% e e
E: P IR30048 AR ACETF HAR [a Bk 30 4Bk Y, H TIT Tz 40K -F
NN FE L #HEeE A5 K
L E50ETF 742 1.47 79. 80%
E: PR30 MM AETF IR B A R Z KR, HRITR
Btk rh%f;%soo%a%ﬁnimsoé‘s%&é@T&Mﬁr&ﬁ%E@é\fﬁﬁﬁ%éﬁiﬁ, PR T HARHAE R,
(1) PRI00RL G AR : £ B3 A B HA. AT M F 570069 & K AAA ;
(2) 50ETFHAAR: 237 210, 4T A4. 0-4. 269 B KA.

WA FOEEHRRT AT THRAOITH, FEMTA RN A KBEATIE, 123X 843 G0 AR TN T HAEFTRIE, BT, THEA . KREFAMTA RN SJLABFT, EMIH, #H
VAR ) 5 =75 A5 4 A AR 09 4T A 3 ST Ak AR A2 R T fE .










	早报

