2021 1

2021 3 31

2021 4 22



2021

1

2021

1

1

§1

2021 3 31

§2

2021

4

22

920008

2020 12 24

685,289,134.73




- 2021 1

300
5 AAA 1
10 5 5%
30%-75% 2 10
5 5%
15%-60% 3
1
2
3
4
5 PMI
6 EPS
7

50%-95%
30%-75%

15%-60% 3




- 2021 1

alpha
YTM

15




- 2021 1
ABS
MBS
x 550+ 800 x 35%+
5%+ ( ) x 5%
800 ” “ ” 113
40% 55% 5%




2021

1

-55,888,990.81

-11,472,813.00

-69,213,385.71

-14,636,756.15

-0.1485

-0.1576

732,098,649.34

140,824,581.88

1.2740 1.2730
3.2
3.2.1
- A
-4._58% 1.06% -0.52% 0.57% -4.06% 0.49%
-1.42% 1.06% 0.92% 0.56% -2.34% 0.50%
- C
-8.50% 1.00% -2.34% 0.58% -6.16% 0.42%
1 12 24
2
3.2.2



1

2021

e -rh B BRI EIFRA SR TH PRI K 2 55 RS 2 b s ik ofie A i 25 1) I S 4450 L P

12.00%

10.00%

8. 00%:-

&.00% -

4. 00%-

LE-E0-1202
8z-£0-1202

¥Z-£0-1202

61-£0-1202

b1-£0-1202

60-£0-1202

¥0-E0-1202

L2-20-1202

22-20-120Z | .
L1-20-1202

z1-20-120Z | |
£0-20-1202 | |
20-20-1202 |
82-10-1202 |
£2-10-1207 |
81-10-120Z | !
gL-10-1202 | |
80-10-1202 |-

£0-10-1202 |

&62-21-0202

¥Z-21-0202

£ 5 =rb SN B4 C 3R THIgHE I 1< 2R 5 R S 405 b e 6k o i vt 258 1 [ sk 2 550 b P

6. 00%

A -

A noe

2.00%--

i

0. 00%

- =2 0U% -

e

—L, LR -

%
L

0
%

-6. 00
-8.00
-10. 00

4 mm

wm
z1-£0-1207 | &
=
80-80-1202 |
.
o
#0-£0-120Z | ¥
E:
82-20-1202 | &
&
¥2-20-120Z | £;
02-20-1202 mi
Y
i
91-20-1202 | .
Z1-20-1202 MW
an
80-20-120Z |
#0-20-1207 | B
M...
Lg-10-120Z | E-
nﬂ_uuﬂm
+H
12-10-1202 | &
4
ez-10-120z | &
4
6l-10-170z | ¥
Gl-10-1202
le-£0-1202 3
82-£0-1202 m
#2-£0-1202

oz-£0-lzog

al—en-17n7 |4

§4

4.1

o
—
o
~
o
o
S &
o o \
=
o
«
©
—
o
N
o)
o
S
Y
o
—
I
N
—
<
o N
I
o
~

15



2021

1

QDI

2017

FOF

-2018

2018

6

4.2

4.3

4.3.1

4.3.2

5%

4.4
2021
1.48% 300 1.78%

3600

4.81%

2018 1

Blue Sweep

8 15




- 2021 1

300 10%
10 50bp
4.5
2021 3 31 A 1.2740 1.9205
C 1.2730 1.2730 A
-4_58% -0.52%. C
-8.50% -2.34%.
4.6
§5
5.1
%
1 350,748,933.88 32.10
350,748,933.88 32.10
120,925,000.00 11.07
120,925,000.00 11.07
4 - -
6 300,000,000.00 27.46
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132,360,510.25 12.12
9 1,092,514,737.79 100.00
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%
A 618.00 0.00
B 2,151,032.00 0.25
C 268,969,870.33 30.81
D
E - -
F - -
G 774,280.00 0.09
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