600095 2021-032

2020

2020 2021
0282 ( 1] ” )






002142 | 002807 | 002936 | 601997 | 002839 | 600908 | 601128 | 601838 | 603323 | 600926
35.34 | 4.28 | 4.46 | 7.95 | 6.10 | 6.08 | 7.38 | 10.67 | 4.96 | 14.92
19.19 | 5.24 | 5.07 | 11.36 | 5.81 | 6.19 | 6.39 | 10.55 | 6.66 | 10.54 | 2.95
(B8PS
1.84 | 0.82 | 0.88 | 0.70 | 1.05 | 0.98 | 1.15 | 1.01 | 0.74 | 1.42
/
% 68.23 | 76.07 | 80.36 | 64.56 | 78.86 | 68.48 | 83.74 | 56.98 | 72.44 | 69.80 | 64.08
% 0.79 | 1.80 | 2.10 | 1.58 | 1.16 | 1.17 | 0.95| 1.38 | 1.22 | 1.09 0.94
% 516.35 | 230.55 | 154.99 | 300.09 | 311.92 | 307.29 | 490.02 | 298.91 | 275.75 | 453.16 | 154.19
%  10.75 12.85  9.91  10.66 10.46  8.87 11.44  9.43




5 % 100.00 | 98.00 | 97.00 | 98.00 | 99.00 | 99.00 | 100.00 | 99.00 | 99.00 | 99.00 100.00
6 % 101.50 | 100.50 | 100.00 | 101.00 | 101.00 | 101.00 | 101.50 | 100.50 | 100.50 | 101.50 100.00
7 % | 100.50 | 101.50 | 100.00 | 100.50 | 100.50 | 100.00 | 101.00 | 100.00 | 101.00 | 100.50 100.00
8 % 101.50 | 101.00 | 100.00 | 101.00 | 101.50 | 101.00 | 101.00 | 101.00 | 101.00 | 101.50 100.00
9 101.50 | 99.50 | 100.00 | 100.50 | 99.50 | 100.00 | 100.00 | 100.00 | 100.00 | 100.50 100.00
10 0.9563 | 1.0055 | 1.0466 | 0.9904 | 0.9953 | 0.9952 | 0.9805 | 0.9951 | 0.9902 | 0.9756
11 1.7611 | 0.8213 | 0.9207 | 0.6931 | 1.0450 | 0.9775 | 1.1324 | 1.0064 | 0.7374 | 1.3810
12 1.0476
4-9
15%

= X X 1-

=2.95x 1.0476x  1-15%

=2.63 /

= X

=2.63% 54,749,658

=14,399.00

14,399.00
23,542.00 9,143.00 -9,143.00
2020
1




2019
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2020

2020 2019 %
35.34 28.15 25.54
4.28 4.66 -8.15
4.46 4.65 -4.09
7.95 9.56 -16.84
6.10 5.94 2.69
6.08 5.55 9.55
7.38 9.11 -18.99




10.67 9.07 17.64
4.96 5.29 -6.24
14.92 9.16 62.88
2.63 4.30 -38.84
2020 2019
2020
1 2020 8 2019
2020 12
296,283.19 533,571.33 2019
4.39 3.77
2 2020 —
2 —
2021 1 1
2017 23 —
[2017]8 24
[2017]9
20200 1 1
C )
( 2020 1 1 )
( )
2020

2020 44 .25




2020

4.44 2019 4.39
1 2020
) 2020
157

2020 2019 2018

28,710,171.50 | 23,047,193.99 | 22,778,245.18

27,138,646.12 | 21,745,529.57 | 21,404,889.65

1,571,525.38 |  1,301,664.42 |  1,373,355.52

423,377.19 423,071.21 361,764.07

339,995.58 360,108.73 270,725.70

64,030.50 45,483.97 71,500.35

21,432.15 8,812.16 6,906.96

2,511.24 323.16 12.30

-5,158.98 5,063.17 1,100.74

422,578.59 342,626.24 297,625.49

240,860.04 157,420.01 129,665.05




2020



1.2 2019 9 2021 2

1.2
2019 9 2021 2
4,379.97
79.99% 2021 2 1.2 4,379.97
2019 1.85%
50
50%
2 2021 2
1.2
50%
1.2 7,000
2,682.73 48.99%
5,000
29,098 2021 2
2021 2
4,379.97 1.2
1.2 2021 2

3 2019



106.38

11.14 8.90

26.36 3.57

474.29% 1883.33%

4.59 0.18 2020
316.69
2742.82% 1095.28%

2. 2020
2020
19.10 4.84
70% 1
2
2020 19.10
2020 15.78
191,048.84
23,710.01
42,843.50

32,960.44
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-533.20

1,046.24
-213.72
157,755.09
2020
%
% %
12.48
86,855.42 | 50,029.44 | 42.40 40.21 15.25
4.63
26,645.03 | 3,872.08 85.47 -30.40 2.16
24.28
5,478.55 | 3,011.63 45.03 -48.08 -7.00
2.65
11,455.91 | 7,984.24 30.30 9.63 5.62
0.11
52,382.69 | 1,240.51 97.63 27.44 33.87
142.89 3,421.74 | -2,294.67 -5.97
1
109.66
2,256.75 | 5,655.85 | -150.62 115.68 50.03
1.27
2,555.63 63.08 97.53 53.35 215.40
-27,487.12
19,697.13 -40.19
2
-2,530.66 | -131.67
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2.98

157,755.09 | 94,844.03 39.88 15.90 10.42
)
% %
2.96
62,970.91 | 35,219.24 | 44.07 8.11 14.15
59.71
50,271.13 | 39,237.13 21.95 42.13 -19.47
9.79
9,910.85 | 4,026.54 59.37 33.31 7.43
1.68
30,095.75 | 13,959.75 53.62 -0.87 2.85
9.08
1,258.39 449.87 64.25 26.05 0.51
10.70
3,578.87 908.86 74.60 34.33 -5.48
0.40
2,199.85 | 1,174.31 46.62 20.65 19.74
-2,530.66 | -131.67
2.98
157,755.09 | 94,844.03 39.88 15.90 10.42
1 -4,743.90
2
2020 15.78 2.16
15.90%
1 40.21%
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20
10.42%

20

1

2.31

24.41%

1.66

2018
B

2020

2019
BBB

30.40%

48.08%

115.68%

9.48

33.87%

50.03%

215.40%

40.19%

2020
1,575.34
12 31
22.50% 14.10%
10.51

2020

13

0.90

4,484.79
27.98% 127
8.90



2020
2019 13.87%
31.55% 47.85%
63 4 6
2020
98% 9
1] + ”
2020 12
46

21

14



2020
13.87%

2020

2020
16,190.08
551.52
0.53
8.25%

15

2019
65
2020
58.84% 2020
88.34% 3.41%
10 15.85

2020



2019 57.05
84.62 50% 2019 113
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2020
395
4,686.30

4,739.90
0.44%

2020

108.38

2020
68

1PO
85.05%

223.69%

33

17

2020

2020

1PO
94 .58%

2,466.81
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2020

2017 11
2017 12 2020

2020 A

2020 12 19.89
35%
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2020

0.5

21.13

63.55%

42.89

136

122

2020 12

1.

25.37

19

28

2020
5

81.55

31

12

2020

3.05

25.75%



20

16,842.61 16,515.46 2020
AAA 83,755.16 81,946.12 | 2017 -2020 AAA
AA+ 219,885.35 214,471.71 | 2019 -2020 AA+
AA 103,657.73 100,170.37 | 2019 -2020 AA
AA AA
4,773.90 13,779.83 | 2018 -2020
428,914.74 426,883.50
ETF
23,001.72 20,634.81 | 2019 -2020
LOF
221,535.14 221,535.14 2020 R1
1,201.30 1,000.00




1,941.31 1,941.31 2020 R1
253,671.50 251,103.28
4 R3
10,916.54 10,116.03 2019
R4 R5

8 9,199.91 23,225.36 2014-2020 R3

1,086.37 3,006.06 2017 -2020 R4
FOT1

FOT2

21




30,462.51 45,581.61

30,000.00 30,000.00 2019
30,000.00 30,000.00
2020 12 31
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ETF 17,234.76

2019 3 2022 3

1,201.30
2020 10 2021
808.81
3
2020 12 2021
252,254.38

1

94,183.37 2020 3 2021 4

4 10,916.54
8
9,199.91
385,799.07
94,183.37
FOT1 FOT2
FOT1 FOT2
3,006.06
2020 12 31
1,086.37 1,919.69
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4. 2020 6.05

118.75% 3.25% 1756.72
91.13% 1
2
1
2
2020

613.08 733.16 -120.08

861.39 15,167.88 -14,306.49

69.98 1,638.95 -1,568.97

166.74 171.67 -4.93

2,040.07 -2,040.07

45.53 45.53

50.45 -50.45

1,756.72 19,802.18 -18,045.46

24



18,045.46 91.13%

1
1,638.95 10,462.18
. " 52.86% 2020
12 4 2020 12 10
1,638.95 10,462.18
12,101.12
2
3,589.59
2020 11 29 ‘
100%
3,589.59
3,589.59 2020 12
9
3 2,040.07

2019 11 25 ¢
7 LX-ZX-2019-1125
6,070 4,100 2019 12 31

2020 1 3
2020 1 3

25



2020

136%

60,450.09

4.27

2,040.07

1,966.86

5.34

26

2020

93% 81% 72%

7% 19% 28%

2018

2020

73.03%
69.22%



2020

9,365.27 12.81%
24,519.32
15,154.05 20.73%
10,224.22 | 15,738.35| 13.99%
5,514.13 7.54%
5,769.19 5,769.19 | 7.89%
4,723.83 4,723.83 | 6.46%
2,626.55 2,626.55 | 3.59%
53,377.23 | 53,377.23 | 73.03%
11,484.40 18.63%
16,995.71
5,511.30 8.94%
6,390.19 10.36%
10,854.16
4,463.98 7.24%
5,133.33 5,133.33 8.33%
2,706.60 4,986.30 4.39%
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2,279.70 3.70%

28

‘ 4,712.93‘ 4,712.93 ‘ 7.64%

42,682.43  42,682.43 69.22%




29

76.97

33.36%



2020

(
RZZQ-XCZQ-2020001 3| 2020.8.6-2021.5.3
JYLC-XCZQ-2020001 5| 2020.9.9-2021.8.13
2020 8

4.0%-4.7%
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2015

2017-2020
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2017 2018 2019 2020
52.00 34.00 - 3.00
79.00 30.05 30.03 14.02
25.00 10.02 10.01 3.00
2.00 15.03 10.02 -
26.00 15.00 19.00 -
2020
10.00
7.00
8.00
24.99
11.00
60.99
13.12%
100% 100% 2020
323.63% 192.25%
1.65
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1.65
1
2009 7 1
. ” 31.07% 2019 12 27
6,782
31.07% 20%
1,356.40 , 9 31%
2,110 , 18 49%
3,315.60 2020 1 21
2020 1 20 20% 1,356.40 2020
4 2 31% 2,110 2020 12 31
3,466.40
3,315.60
2
2019 12 30 2020 1
23 2020
" 25% 2019 12 30
9,890 25%
20% 1,978 ,

9 31% 3,100 , 18
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49% 4,812 2020
2020 1 23 20%
4 2 31% 3,100
5,078
3
2020 12 4
52.86% 2020 12 4
2,600
2020 12 31
2021 12 31 49%
10
2020 12 25 49%
12 31
1,274
4
7,104
7,104
31 7,104

[2005]37 “

34

1,274

1 31

1,978 2020
2020 12 31

4,812

52.86%

51% 1,326 ,

2020 12

1,326 2020

1,326

2020 12



[2005]37

2020 12 31
3,466.40 3,315.60

2020 12 31

5,078 4,812

2020 12 31
1,326 1,274

2020 12 31 7,104
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2021 12 31

1.65
2%
330.11
8. 5.67
2.60 2.21
1 2
3
1 2.60 2020
1.65 0.95
1 3,315.60
p 7
2 4,812.00
p 7
3 1,274.00
7,104
p 7
4 2005
6,197.08 2002 2,333.46
1,055.26 2005

448.48 2001
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320

500

3,316.96 , 2010
1,300 2015
400
300 2014

2.21
2007

37

188.05



6.
2.21
2.14
3.51%
1.
2.
2.14
3.51%
1 2.60
0.97 2020 1.65
330.11 2005
0.62 0.62
0.33 0.31 2.21
2.13 2007 2.13
2020 800 4

1 2020 0.94
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2%
3
6,197.08
4

163.39
3,134.83
5

2%

7,104.00
142.08
2005
3,316.96
3,139.23
1-5 18.74
2.21 2007
2.13
2020 800
0.5% 4
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188.03



1 2% 0.5%
12 5% 20%
2-3 8% 50%
3-4 10% 100%
4-5 50% 100%
5 100% 100%

1.

2.

3.

4.

2021 4 16
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