ERiH

e Ry

BB 4220210420

WREFERAAN: BiF
Pk %@ 5. 20002739
M43 F0269991

RN HREE
ok 435 F3082526
B % 7 X, 0571-28132591

B Z 7 X 0571-28132591

E SRS S

(1) [#tax3gie T ) 3H KLk T MG E H294. 5571070, B3 K12.3%, ¥, SEARBFRAAHOART
WRAFA179.51 71T, BHIEKI13%; FERZFRAGIPTRHITEARTRFTH2.31 T, BHTH
1.1%; ZHRRTHLFAN. 047517, B TFE2.8%; 2 THALFTH6. 015401, B TE19. 2%, A NI4T
ARILERMANI.83HALL, FIHIEKI14 1% LM ARHF A28 17H1LT, RLERKI. 7% B RARRAA

W% H & & 46. TV F AL 7T, FIL3EK18.8%; dEe kb W3z NI E R HN8. 5717, FLIEK13. 5%,
(2) [M2REItegsz RAFA)Y 3A K, J UHH (M2) £ 51227 657 1L 7T, FIELIEK9. 4%, ¥tk b A Ko L5 5 #)
HAK0. 78 48 U T (M) 25161, 61510, Bl K7 1%, #iktb kA K1K0.34MNE o0 %, L LSR5
2 AN E 8 BRI H (M0) £418. 657 1T, Rb¥g KA 2%, —&F 4 B IN422291 7.
(1) [BA T EB:ZE LR WEZIEH AR ZE LT S EHIEHEIRGDF]) A+ EF LR BEEIEH, JEH
A S EH AR AL AP E B 4585 ) A51. 9%, 56. 3%F=55. 3%, tb B A EH1.3. 4.9F3. 7B L, RELZF
BARIE G ik S
R & AN KR (2) [20214£3 A% CPI4=PPI3riLikta = ] MIRLE, AT B ERETHD AR R, CPId LA Ei3K0. 6% 4 T
%0.5%, L9, Bmissd EH LK1 6% 8 T3, 6%, #"HCPI FEL40. 714N B 5 5. KR E, TERKEA &
A& Lk S H A %o, PPI_EFRT. 6%, #khartk EA Y K0.84 B 0 5. A%, &£ = FHMma& L5K2 0%, #Ki&y K0.94
B S AFETAMAA S LA FFHR LK. 2%,
T XL ENL ES 2021-4-19 2021-4-16 7% (bp) R (%)
Shibor ON H E 2. 1180 1. 9460 17.20 0.09
. o ) Shibor 1W B E 2. 2260 2. 1990 2.70 0. 01
L RAT R R L b A Shibor 1M B E 2. 5000 2.5010 -0.10 0. 00
Shibor 3M B E 2. 6000 2. 6010 -0.10 0. 00
DROO1 H & 2.1117 1. 9666 14. 51 0. 07
BAT R A7 E A & DR0O07 H E 2.3254 2.1677 15. 77 0.07
DR0O14 H E 2. 4493 2. 2990 15. 03 0.07
GCOO01 H B 1. 9600 1. 9700 -1.00 -0. 01
GCO07 B E 2. 2600 2.3250 -6.50 -0.03
_ X GCO14 B E 2. 3750 2. 3900 -1.50 -0. 01
X5 PR AT = AR R—001 H E 0.0120 2. 1990 -218.70 -0.99
R-007 H E 1. 8500 1.9100 -6. 00 -0.03
R-014 H E 2.2100 2. 1100 10. 00 0.05
FE 1Y H B 2.5417 2. 5465 —0. 48 0. 00
B Axdk 5 £ ¥ 4E 5Y B E 2. 9741 2.9885 —1.44 0. 00
¥ 4E 10Y B E 3.1714 3.1732 -0.18 0. 00
2021-4-19 Bt EnirTHEER
1 £ 2021-4-19 2021-4-16 A (%) T EEGEAE | 2021-4-19 2021-4-16 A (%)
v EAE 1Y 2.4617 2. 4865 —0. 0248 2Y-1Y 0.1834 0.1810 0. 0024
XA E b £ 4] £ 5Y 2. 1241 2.1485 -0. 0244 5Y-1Y 0. 2490 0.2610 -0. 0120
FEAE 10Y 1.5614 1. 5832 -0.0218 10Y-5Y 0.1973 0. 1847 0.0126
Hm#AR 44 K EN V373 7K 2% 18 (%) HEL=E HETR
TS2106. CFE 100. 3150 0. 0450 0. 0449 23768 430
243 TS2109. CFE 100. 0400 0. 0350 0. 0350 5042 112
TS2112. CFE 99. 8500 0. 0200 0. 0200 163 13
TF2106. CFE 99. 8300 0. 0550 0. 0551 66542 501
54 31 TF2109. CFE 99. 4700 0. 0450 0. 0453 2739 81
TF2112. CFE 99. 1650 0. 0300 0. 0303 194 0
T2106. CFE 97. 8650 0. 1000 0.1023 123707 480
10524 72109. CFE 97.5000 0. 0850 0. 0873 14292 255
T2112. CFE 97. 1800 0. 0050 0. 0051 321 44

MezshiAaixh, LAEFE10FHEMKEZEDEEL59%, PEMNEZY KE1.58%, T2 EBALNMI—FE2FAF LG R,
Hm R Ay em T AL BRBIKE kb, BR10FHEGRILERMAI 2% T4 E3.16%, HA—F L2 FAIFCEE2H 5 6910F
IEMNAE ST AR, Wiz T Aitasdg R TR MG kA ROFET T,

EREkESE, LRAHEI LSRR AR IR, FREFEHNRMAEASESE ERARE, TR2REAZEINZFEFELRT LIARKEH
DFSAH S, KEHEOITEF LA TEANT ERPRKEBER A,

A, &, ) , el ST TTE , ‘ . \
AR MBATRAE, RBRXTERFELAGTER, S, EVFERERRS LG FIRCEAD T20195F12 R HR RO KF. FmtE
AKX ZTASRHENEZEARTHRBIKEEE KGR K THLNER, FEHETHRIF R LK, niEEKRA TR A KEGERN, BT
— B ERTEAELTRMAA O ZMAES FHRIWPI R AL, #tmiE 52 THPPI AR, Ak TaHEACEER, BHM&ssh — <42
By LirsiE, 1amkE B2 KA ke dk e DA EIT,
Bk, RMNEXEFER S LT AELBL, BREVREELEER,
BAE ZREHELBRE, REAHKE.

RE P SRR T AT T RR T, AR A RN A RKAEFHTE, (23X 243 LA M BT B TMAETARIE, BRI, THEA 1. REFEMMWA RN LA FT, FEM5] A, 44
VAR 1) i = 75 A% 4 A IRE 04T B 3 VT Re AR AR R T A




BAERALE R 53

(1) [ LB slcide st Lo a) v sk 6948 B B8R 3 K £20225F12A318 )
(2) [BEEMOBEREERL] BANFEARLENBEZE, IRBRAABRBISHINCLE R EHA BT R, b, AR EZ LA

W H | IARFZER LG 5N S W56 R IKAL K F R, BRIECKE R[N R AN AEARE D RN LT E L2 L
(3) AT LA LHFALE a9 KIT.
(4) P ERFIBRRA: THEIBNEAZAIHEZD B .
H #1 LEH R FHEHK THREHK i Y& HAFEXK L% ¢S5
7 % Bk it 20210416 3,379 85 770 95 9 81. 44%
20210419 3,027 187 1,022 94 9 74.76%
A (%K) —352 102 252 —1 0 T %
H #A J& 33 R A& (%) HERHME %) | A% | REERAE %) 28k A% (%)
T AE R A 18 2 20210416 1.16 0. 84 0. 94 0.38 0. 63
20210419 2.09 1.51 0. 65 3.14 1.38
H #A P R £ Jk 4% PR A Rt
B Rk A B 20210416 2959. 51 3962. 12 1289. 73 1608. 25 6921. 63
20210419 3684. 72 4930. 66 1626. 50 2113. 74 8615. 39
A (fz) 725. 21 968. 54 336. 77 505. 49 1693. 76
H #4 FRLE (L) RALE (L) At
tEFL % 20210419 33.14 38. 39 71.53
20210416 5. 04 -14. 54 -9. 50
A (fz) 28.10 52.93 81.03
H #3 WEM I %) | ARE A %) % K100 (%) CAC40 (%) DAX (%)
SFR T & 20210416 0. 48 0.10 0.52 0. 85 1.35
20210419 -0. 36 -0.98 -0. 28 0.15 -0. 59
®E; X M 2021-4-16 2021-4-19 ke (&) & B (%)
|F2104 4963. 80 0. 00 0. 00 0.00
P %300 P %300 4966. 18 5087. 02 120. 84 2.43
A £ 2.38 5087. 02 120. 84
WA A& IH2104 3444. 80 0. 00 0. 00 0.00
L+ 3E50 +3E50 3448. 10 3513. 40 65. 29 1.89
A Z 3.30 3513. 40 65. 29
162104 6332. 60 0. 00 0. 00 0.00
#4E500 # 1E500 6339. 59 6425. 26 85. 67 1.35
A E 6.99 6425. 26 85. 67
TRATHREAE, THRERFHEE %, L+, EiE50TF #£2.84%, X300 F#2.45%, 450Kk 4 F 3%, P iE500:% % Lk
0.14%, FEFEAE1E RA £ 6900F, FiE50048 27 9 AR T Ak 2 24k 42 40 3¢ _E4E504= 7 K300 4 7% o
AP EBR AR F A 5 102104%102106; E AT REKEGTHE AU ARALNE, ERFALL, MOZH T
NP T7 28— B AT e S ey R IR A, ERATRA AR LK, 174 T3, KR KOKRRE L ELE. FoTLfkiE, Kasy
A 48.02%, 3.61%F22. 91%; PR KRS ANIKRIR 5. B S fadl L8 E&, B H M H6.27%, 4. 85%4=3. 92%.
— 78, PEXZELRPRT HM IS CEAETHAS A, BT EHIERA LB FRE L o FERE M, MXEER
AT E %%ﬂ%&%%&ﬁﬁ%ﬁ%%%zkxﬁgﬁﬁﬁﬁ%%k%%&(%%%iﬂﬁﬁﬁ%k%%%)%%k@&#o
-~ B—T v\, THHER TG, NTHEFEGA A, LiE50ETFA= 7 K300 a9k h B FHS T, FAFMAERZAA £ (AA-
AAA) B9AF LI E, PiE5004 5%, AREI0CFHEFRKEREZRIRKNFERNT, ERAAZORBRFH K EF AT —XEE AR,
BAE L
A B AR AS AT S A R AE AW K S 162106,
RN A8 HEBUB A8 0 5t 34 R A5 4 3 LS 162106,

LT R EHRBT AT TRAGTH, FEMTA RN S KEATIE, 123X 843 G0 H MR TN THEARFMRIE, #IET, THEA . KREFEMTA RN SJLBFT, M3 A. #HE
VAR Ya) 5 =75 A% 46 A AR 09 4T A 3 VT At R A2 R T,




B 45 HAA AR 3

5H 10H 20H 40H 60 H 120H 250H
P K300 % 45 A4 16. 28% 17. 66% 18. 00% 24. 75% 23. 75% 20. 44% 20. 41%
P As K F 50. 80% 47. 40% 42.20% 67. 00% 62. 30% 40. 60% 35. 50%
P IE300ETFHAAL (FF) 16. 47% 17. 35% 17. 39% 25.12% 24.01% 20. 75% 21.10%
)P & & ES oAz R 61. 00% 56. 00% 50. 20% 74. 20% 70. 80% 50. 70% 43. 60%
P K 300ETFHAAL () 15. 65% 16.57% 16. 85% 23.76% 22.93% 20. 00% 20. 73%
A KR 58. 50% 53. 10% 47.90% 71.10% 68. 50% 48. 60% 43.10%
_HES0ETF #42 15. 72% 15.13% 15. 86% 23. 48% 21. 96% 19. 67% 20. 75%
A & 46. 30% 32. 60% 30. 00% 56. 50% 48. 80% 33.50% 35.90%
41 54 5A4 6H 9A 12 f
P R300L A5 AR (%) 6.57 18.29 19. 45 21.33 19.29 17. 47
47 5H 64 9A SRS SRS
e Ak s & FIR300ETFHAAL 7)) (%) 16. 28 17.92 19.58 21.92 SH RS AR
FARB00ETFHAAL (R (%) 16.86 18. 02 18. 43 20. 84 SRS SRS
HIES0ETFAAAL (%) 16.18 17.85 19.73 21.21 SRS SRS
AL FKF 33. 30% 37. 30% — 52. 00% — —
E: P IR30048 AN AACETF EAM Fa B0k ) B 4BV, e Tz 4k -F
NN = o S BOKF
L ES0ETF 742 1.22 50. 50%
E: PR30 M BAETF IR FF B A L2 2B h ), FTTER
Btk mﬁﬁ@mﬁﬁﬁiﬂmﬁﬁﬁT&ﬁ%%&ﬁﬁ%%%@ﬂ%%%i&,%ﬁ%&%ﬂ%%@ﬁ%%@%%%ﬁ%%%ﬂ%%%ﬁ%ﬁ,%%%ﬁ%?&%%%*%
(1) FIR300RLAGHAA (T £484) : EANAA B, AT A500069 F 5K HAAL, S A F B, AT AN 560049 A 5K AL ;
(2) 50ETFHAAR (MEFTH£24048) « EANAA B H. ITRH A3 669 F KA, S HA4A 2. TN N4 069 F TR,

LT R EHRBT AT TRAGTH, FEMTARN S A KEATIE, (23X 813 60 H MR TN THARMRIE, #ET, THEA R KREFERMTA RN SJLABFT, M3 A. #HE
VAR ) 5 =75 A% 46 A AR 094T A 3 VT At R A2 R T,










