2021 1

2021 3 31

2021 4 21



2021

81

2021 4

2021 1 1 2021 3 31

§2

003869

003869

2017 8 18

4,400,565,219.12




2021 1

§3
3.1
2021 1 1 2021 3 31
1. 28,755,440.74
2. 36,583,805.10
3. 0.0083
4. 4,429,399,989.07
5. 1.0066
1
2
3.2
3.2.1
0.84% 0.03% 0.20% 0.04% 0.64% | -0.01%
2.01% 0.04% 0.84% 0.04% 1.17% 0.00%
1.59% 0.07% -1.68% 0.08% 3.27% | -0.01%
12._46% 0.06% 5.11% 0.07% 7.35% | -0.01%
45.97% 0.93% 4.93% 0.07% | 41.04% 0.86%

13




2021 1

3.2.2

1 2017 8 18 2021 3 31

§4

4.1

EMBA

2017 8
(LOF) 18

2004 9




2021

1

(LOF)

2020
29

4

2014

13




2021

1

4.2

4.3
4.3.1

4.3.2

4.4

CP1

15BP

PPI

13

S%

5BP

1Y



2021 1

3.2% GDP
6%
4.5
1.0066 1.4286
0.84% 0.20%
4.6
§5
5.1
%

1 - -
5,079,615,000.00 98.33
4,452,904,200.00 86.20
626,710,800.00 12.13
2,429,175.29 0.05
83,866,712.74 1.62
5,165,910,888.03 100.00




2021

1

5.2

5.2.1
5.2.2
5.3
5.4
1 - -
2 - -
3 2,227,573,500.00 50.29
1,373,516,500.00 31.01
4 345,890,000.00 7.81
5 87,452,200.00 1.97
6 1,170,284,500.00 26.42
7 - -
8 621,704,000.00 14.04
9 - -
10 4,452,904,200.00 100.53
5.5
1 190305 19 05 4,000,000 | 400,720,000.00 9.05
2 180211 18 11 3,000,000 | 304,170,000.00 6.87
3 1928034 19 01 2,000,000 | 200,840,000.00 4.53
4 102001129 | 20 MTNOO1 2,000,000 | 200,060,000.00 4.52
5 112195562 21 CDO17 2,000,000 | 193,780,000.00 4.37
5 112195637 21 CD030 2,000,000 | 193,780,000.00 4.37
5.6

()

13




2021

1

(%)

1 137051 4A 1,000,000 | 100,300,000.00 2.26
2 169708 07A 1,000,000 | 100,030,000.00 2.26
3 169003 02A 890,000 89,071,200.00 2.01
4 168641 03A 890,000 88,964,400.00 2.01
5 168637 02A 890,000 88,884,300.00 2.01
6 168585 6A 890,000 88,741,900.00 2.00
7 179079 01A 500,000 50,625,000.00 1.14
8 169931 20A1 200,000 20,094,000.00 0.45

5.7

5.8

5.9

5.9.1

5.9.2

5.9.3

5.10

5.10.1

2020 12 25

13

2020 67




2021 1

4880
2020 8 31

2020 24

6,361,807.97

15,961,807.97

5.10.2

5.10.3

6,242.37

10 13




2021 1

3 -
4 83,859,361.04
5 1,109.33
6 -
7 _
8 83,866,712.74
5.10.4
5.10.5
5.10.6
§6
4,400,519,988.90
276,492.35
231,262.13
4,400,565,219.12
§7
7.1

7.2

11 13




2021

§8

8.1 20%
20%
2021
1
2021 4,398,397,028.64 0.00 0.00 | 4,398,397,028.64 | 99.95%
31
8.2
§9
9.1
1

12

13




2021

1

9.2

9.3

13

http://www.cxfund.com.cn

13

2021

4

21



