2022 1

2022 3 31

2022 4 22



2022 1

81
2022 4 20
2022 1 1 2022 3 31
82
519943
2019 5 14
2,461,201,808.57
*80%+
*20%
A C




2022 1

CXLLZA

CXLLZC

519943

519942

2,260,597,213.52

200,604,595.05

83
3.1
2022 1 1 -2022 3 31
A C
1. 12,314,741.54 3,599,661.80
2. 7,148,550.61 2,749,292 .59
3. 0.0045 0.0058
4. 2,621,971,478.33 228,002,706.29
5. 1.1599 1.1366
1
2
3.2
3.2.1
A
0.38% 0.07% 0.51% 0.07% -0.13% 0.00%
1.26% 0.07% 1.78% 0.06% -0.52% 0.01%
3.76% 0.06% 4._.44% 0.05% -0.68% 0.01%
10.92% 0.08% 11.19% 0.07% -0.27% 0.01%




2022 1

C
0.28% 0.07% 0.51% 0.07% -0.23% 0.00%
1.06% 0.07% 1.78% 0.06% -0.72% 0.01%
3.36% 0.06% 4_44% 0.05% -1.08% 0.01%
9.67% 0.08% 11.19% 0.07% -1.52% 0.01%

3.2.2

S TE F) 2R A S T 1S S A5 T A e £ B A% 8 S b 2R S i) 5 B S 3854 HU B
12.00%
11. 00%
10. 00%
9 0oz dl




2022 1

1 2019 5 14 2022 3 31
2 6
84
4.1
2016 5
(LOF) |2021 9
4 6
(LOF)
2022
- 7
3 8




2022

1

2021 7

1

2
4.2
4.3
4.3.1
4.3.2

50
4.4
1 10bp
1Y  20bp 3-5Y  15-20bp 10Y  10bp

6 14




2022 1

2
1 2
1Y 3 2
PMI 3
4.5
2022 3 31 , A 1.1599 ,
1.2445 A 0.38% C
1.1366 , 1.2173 C 0.28%,
0.51%
4.6
85
5.1
%
1 - -
2,337,352,180.81 74.86
2,337,352,180.81 74 .86
4 - -
6 750,423,275.81 24.03




2022

1

7 34,625,548.78 1.11
8 78,917.95 0.00
9 3,122,479,923.35 100.00
5.2
5.2.1
5.2.2
5.3
5.3.1
5.4
0%
20,001,331.49 0.70
2,317,350,849.32 81.31
2,317,350,849.32 81.31
4 - -
5 - -
6 - -
7 - -
8 - -
9 - -
10 2,337,352,180.81 82.01
5.5
0
1 210207 21 07 3,600,000, 371,833,643.84 13.05
2 200407 20 07 2,700,000 277,677,912.33 9.74

8

14




2022

1

210202

21

02

2,000,000

203,035,287.67

7.12

200203

20

03

1,500,000

153,400,191.78

5.38

220401

22

01

1,500,000

149,667,041.10

5.25

9.1

.9.2

.9.3

.10

.10.1

EAST

2022 8

14

2022

3

21

90




2022 1

EAST EAST EAST
EAST EAST
EAST EAST EAST EAST
EAST
EAST EAST EAST
EAST EAST
EAST
440
s 2022 3 21
2022 10
EAST
EAST 90 EAST EAST
EAST EAST
EAST EAST EAST
EAST EAST
EAST EAST
EAST EAST EAST
EAST EAST
480
s 2022 3 21
2022 9
EAST
EAST 90 EAST EAST
EAST EAST EAST
EAST EAST
EAST EAST EAST
EAST EAST
EAST EAST EAST

10 14



2022 1

EAST
420
2021 7 13

2021 31

7345.6

5.10.2

5.10.3

11 14



2022 1

2 -
3 -
4 -
5 78,917.95
6 -
7 -
8 78,917.95
5.10.4
5.10.5
5.10.6
86
A c

1,155,975,202.69

6,816,612.94

1,799,660,744.71

780,234,120.09

695,038,733.88

586,446,137.98

2,260,597,213.52

200,604,595.05

7.1

7.2

87

12

14



2022 1

8.1

88

20%

20%

%

2022

2022

250,103,376.41

0.00

0.00

250,103,376.41

10.16

2022

2022

331,481,727.17

0.00

0.00

331,481,727.17

13.47

2022

2022
23
2022

2022
22

0.00

758,424,667.77

583,986,994.18

174,437,673.59

7.09

2022

25

2022
31

0.00

690,368,484.64

0.00

690,368,484.64

28.05

8.2

13 14




2022

1

9.1

9.2

9.3

89

14

14

2022

4

22



