1000 23.4%
——2020-09-27

40% ——2020-09-21

300 0.35%
500
——2020-09-20

2020-09-20

——2020-08-30
——2020-08-22
ETF
——2020-09-13
—_— 100
——2020-08-15

021-60933159
E-MAIL zhangxinweil@guosen.com.cn
S0980520060001
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45%

50
50 1.87%
52
6.56%
5.80% 5.19% 3.25%
1.06% 0.45% 0.25%
1100 1
3.85BP

1.59%

300 2.36%

50%~70%

1226

1.51% 1.01% 1.44%

45.29%
31.58% 30.47%

0.27%
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1 2020.10.16  .eeeiiiiiiiiiiiiiiiie e 4
2 D 4
3 36 20201016 5
4 2020.10.16 oo 6
5 2020.10.16 oottt e e rnenananenenrnene 7
6 BP 2020.10.16 oo 7
7 2020.10.16  .oeeeiiieieiieeiee e 8
8 OO e 8
9 2020.10.16  .oeeiiiiiieieieiiere e 8
10 2020.10.16  .oeieiiiiieeiieieeeeee e 9
11 2020.10.16 ............ 9
12 FOF % 2020.10.16  .ooeiiiiiiiiieieeee s 10
13 FOF 2020.10.16  .oeeeriiiiieieiiiieeeeeeeeee 10
1A s 12
1 2020.10.16  eeeiiiiiee e 6
2 BP 2020.10.16  ..ooiiiiiiieee e 7
OO PP PUUR R OOUUPPPPPTN 11
A e 13
S 13
6 14
7 2020.10.16  ..ooeiiiiiiiiii s 15
8 2020.10.16 .o, 15
9 2020.10.16  ..ooiiiiiieiiiiee 16
10 2020.10.16  ..oeeiiiiiiiiieee s 16
11 2020.10.16  ...eeiiiiiiiiiieiie 17
12 2020.10.16  ..oeeiiiiiiiiieee s 17
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1.87%

50
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65%-90%
1 36 20201016
= 5.13 368 1,20 096 3,92 228 283
5 : : $ E : :
1 : ] 058 { ! 4
- - i ° ) i
264 214 g | 2.42 : "
0.61 e i
1.16 *
1 | 1.51
| ) | ) I o O
ol a0
50
: Wind
6.56% 5.80% 5.19% 3.25%
1.06% 0.45% 0.25%
15.47% 4.16%
56.79% 56.37% 53.73%
590% 3.93% 2.76%
2020 10 16
8 1 2
3 4
5 6
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_ o
4 2020.10.16
9.88%
5.19% 8.08%
[ 325% 8.01% 2.99%
319% 7.67% 1.49%
2.80% 17.50% 30.88%
2% 30.80%
e.05% 180.21%
~ 5.85% 129.25%
I 543% 28.83%
I 5.00% 125.67%
I 236% I 4d16% 1 2056%
I 2osw I doo% F19.62%
I ]1.39% I 393% I 14.60%
[ ]1.35% I Bosw I 14.05%
[ 1.31% Il 235% I 1251%
[ l1.28% [l223% [1871%
[ 1.26% I 2.20% [l8.28%
[]1.08% [l 1.33% Il 6.90%
[ 1.03% [ 119% [l 5.89%
[ 0.92% [ o0s86% Il 5.71%
[l 0.84% | 0.22% | 255%
[ 0.65% | -0.23% | 234%
| 017% | -0.25% | 193%
| 017% | -0.30% | 1.04%
| 0.04% [ -051% | -1.35%
| 0.03% [ -0.60% | -1.59%
| -0.25% I -071% [ -2.76%
[ -045% [0 -297% [ -393%
[ -1.086% [0 -216% 1 -5.90%
: Wind
1000 2100
1100 1D 0.41BP SHIBOR
2.10BP
2020.10.16
SHIBOR
1D 7D 14D 1M 1w 2W 1M
% 2.07 2.49 2.51 3.01 2.02 2.20 2.18 2.63
BP 0.41 -4.61 -6.43 -27.56 -2.10 250 -29.50 -3.60
: Wind
1 3 5 7 10

3.85BP
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5 2020.10.16 6 BP 2020.10.16
6% 5
4.86% 5.02% a
5% 4.56%
2.07% 428% 4.64% 3
4% 3.50% 2210 4.18% 4.32%
4.00% e 2
B5%  3.72%
0
3% 3.20% 3.02% 3.16% 3.28% 3.22% 1 I I II ..
2.70% 0 u u
2% [ | ] |
-1
1%
2
0% -3
1y 3y % 7v 10v AAA AA+ AA
—— AAA AA+ —t— AA mlY 3Y 5Y m7Y m10Y
: Wind : Wind
1 5
2 BP 2020.10.16
AAA AAA AA+ AA+ AA AA
1Y 50.67 1.96 65.67 0.96 80.67 0.96
3y 69.98 -4.59 86.94 -3.61 104.94 -1.61
5Y 84.9 -2.52 105.89 -3.53 140.89 -5.53
7Y 90.62 0.03 120.62 -0.97 158.62 -1.97
10Y 109.72 172 141.72 272 179.72 372
: Wind
1.59% 1226 1034

11.94% 0.80%
32.95% 3.00%
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%

2020.10.16

40

35

30

25

20

15

10

ST-0T-0¢0¢
€7-0T-0202
60-0T-0202
62-60-0202
§¢-60-020¢
€2-60-0¢0¢
1¢-60-0¢0¢
11-60-0¢0¢
§1-60-020C
T1-60-0202
60-60-0202
10-60-0202
€0-60-020¢
10-60-020¢
82-80-0¢0¢
9¢-80-0¢0¢
¥2-80-0¢0¢
02-80-0¢0¢
87-80-020C
¥1-80-020¢
¢1-80-0202
01-80-0¢0¢
90-80-0¢0¢
¥0-80-0202
T€-,0-0202
62-,0-0202
12-L0-0202
€2-,0-0202
12-L0-0202
11-10-0¢0¢

: Wind

: Wind

FOF

1.01% 1.44%

1.51%

2020.10.16

_ i
1

1

=

: Wind

45.29%

30.47%

31.58%
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10 2020.10.16
Min | -929% [| -7.059% [ 915% [ 24.13% -0.06% [ 1-6.14% [ 8-561% | -16.96%  0.00% 0.00%
10% [23.14% [| 9.38% [ 14.78% 2losve B 1.32% Jo.96% |o0.70% 1J75%6  F1.31% [4.35%
20% [29.66% []13.43% [ 19.82% 487% T 1leow [1.39% [1.88% 3l03% P1.39% [8.10%
30% [86l24% [1851% [ 22/61% 6107% [ 176% [1.64% [2.19% 429%  [F1.45% [8.52%
40% [41l19% B 24.97% [26.59% slle%  I1.Ba% [h.89% [2.67% 581% [F149% [9.02%
50% §45.29% F31.58% [130.47% 10.07% 2.02% [2.05% [3.30% 6/55% .54% [H1.53%
60% M49.41% ['37.43% 1f64% F2.21% [2.24% IBl89% 7161%
70% FB53.31% F44.73% 1729h%  2.20% [2.45% 5.21% ol16% .63%
80% [59.20% [51.23% 1406% W2.46% [2.86% [6.53% 11857%
90% [68.15b0 II59.66% 1742% W272% [3.50% [Bl48% 15187%
Max [105.55% | WH06.14% |W49.45% | 4fi7a% |Wa44% | 20080% | 8% 2dli8% |12:26% |li8.63%
: Wind
6
0.27% -0.01%
12.89% 8.57%
11 2020.10.16
[ . [ T E | ]
[ [ I |

i O B ]

| L ] H

I a B H

K | B |

B | |l |

[ | | I | S
|

FOF
FOF 34 46
53 FOF 3 A
FOF
1
50%-65% 50%
FOF
FOF 3
FOF 1.59% 1.80%
0.79% 24.19%
! 85% 80%
10% 50%

80%

20%
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_ e

12 FOF % 2020.10.16 13 FOF 2020.10.16
70% 30%
60%

6 25% 24.19%
50%

20%
40%
15.45%
30% 15%
11.63%
20% 10%
10%
5%
0, _— 0,
0% cor 1.51% 1.78% 0.77%
n <25% [25%,50%) 0% For
[50%,65%) [65%,100%]
[65%,100%] -
: Wind? : Wind
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26 49
6 4
3
002174.0F = = 20201016 | 005104.0F A 20201015 20201015
005844.0F - - 20201016 | 004790.0F 500 - - 20201015
A
006827.0F 20201016 - - 164821.0F - - 20201018
000305.0F A 20201015 20201015 | 000567.0F 20201016 20201016
002985.0F 20201015 20201015 | 006998.0F A 20201016 20201016
004767.0F 20201015 20201015 | 006550.0F - - 20201014
004723.0F - - 20201015 | 006537.0F 20201013 20201013
004844.0F - - 20201015 | 001859.0F A 20201016 - -

380007.0F 7 A - - 20201015
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508 347
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1400 9000
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7000
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400 3000

2000
200 1000
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800
400
200

o

201001498 20009231 20111223

as0
400
350
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S000
7000
000
5000
4000
3000
2000
1000

0
20929227 20039203 20041028 20151113 20961131 20171303 2181026 J019-9838 20201009
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: Wind

10
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4
008827.0F 2020/10/16 0.24
ETF A
009159.0F 3 A 2020/10/14 2.05
009608.0F 500 A 2020/10/15 5.19
010318.0F 18 2020/10/13 120.04
010315.0F 18 2020/10/13 120.03
010213.0F A 2020/10/12 99.11
009820.0F 6 A 2020/10/14 145.60
009817.0F A 2020/10/16 241
010223.0F A 2020/10/13 13.52
010083.0F 2020/10/16
: Wind
22 12
6 2
5
010118.0F A 2020-10-12  2020-10-12  2020-10-30 -
010083.0F 2020-10-16 - - -
010215.0F A 2020-10-12  2020-10-12  2020-11-13 -
010268.0F A 2020-10-12  2020-10-12  2020-11-12 -
010188.0F A 2020-10-12  2020-10-12  2020-10-16 -
009409.0F 18 A 2020-10-12  2020-10-12 2021-01-11 -
009558.0F 6 A 2020-10-12  2020-10-12 2021-01-11 -
008336.0F A 2020-10-12  2020-10-12  2020-10-23 -
010147.0F 2020-10-12  2020-10-12  2020-10-21 -
009994.0F A 2020-10-12  2020-10-12  2020-10-16 80
010201.0F 2020-10-12  2020-10-12  2020-10-16 -
010313.0F 2020-10-12  2020-10-12  2020-11-16 -
009778.0F A 2020-10-12  2020-10-12  2020-10-30 -
010062.0F A 2020-10-12  2020-10-12  2020-10-23 80
010301.0F A 2020-10-12  2020-10-12  2020-10-23 -
010110.0F A 2020-10-13  2020-10-13  2020-10-19 -
010348.0F 2020-10-13  2020-10-13  2021-01-12 -
010307.0F A 2020-10-15 2020-10-15 2020-10-28 -
010298.0F 2020-10-15 2020-10-15  2020-10-15 70
010363.0F 2020-10-15 2020-10-15  2020-10-28 -
(QDII) 513303.0F 100ETF 2020-10-14  2020-10-14  2020-10-16 15
010202.0F 100 A 2020-10-12  2020-10-12  2020-10-26 -
588083.0F 50ETF 2020-09-22  2020-09-22  2020-09-22 50

: Wind
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A | e
25 12
4

010170.0F 6 2020-10-19 2020-10-19 2020-11-06 ) -
010006.0F 2020-10-19 2020-10-19 2020-11-13 -
010036.0F 2020-10-21 2020-10-21 2020-10-23 50
009829.0F 2020-10-21 2020-10-21 2020-10-30 -
010143.0F 2020-10-19 2020-10-19 2020-10-23 60
010282.0F 2020-10-19 2020-10-19 2020-10-30 -
010271.0F 2020-10-19 2020-10-19 2020-11-13 -
010296.0F 2020-10-19 2020-10-19 2020-10-30 40
010072.0F 2020-10-19 2020-10-19 2021-01-18 , -
010326.0F A 2020-10-19 2020-10-19 2020-10-21 , 80
010385.0F A 2020-10-20 2020-10-20 2020-11-04 80
010180.0F 2020-10-20 2020-10-20 2020-11-02 80
010237.0F A 2020-10-21 2020-10-21 2020-10-28 -
010305.0F A 2020-10-21 2020-10-21 2020-11-03 90
010303.0F 2020-10-21 2020-10-21 2020-11-06 ) -
010393.0F 2020-10-23 2020-10-23 2020-11-05 80
010193.0F 2045 2020-10-21 2020-10-21 2020-11-03 =
010387.0F A 2020-10-19 2020-10-19 2020-10-30 80
010434.0F 2020-10-19 2020-10-19 2020-10-19 -
009502.0F 2020-10-19 2020-10-19 2020-11-20 -
010409.0F 30 2020-10-21 2020-10-21 2020-11-03 -
010435.0F A 2020-10-19 2020-10-19 2020-11-13 -
010430.0F A 2020-10-19 2020-10-19 2020-10-30 ) -
510863.0F 50ETF 2020-10-19 2020-10-19 2020-11-06 -
010406.0F 1-3 2020-10-20 2020-10-20 2021-01-19 =

: Wind
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7 2020.10.16

320002.0F A 2004-12-06 0.06% 1.21%
003398.0F A 2016-11-04 0.05% 1.41%
005150.0F A 2017-09-08 0.05% 1.84%
007828.0F A 2019-09-26 0.18% -
007819.0F A 2019-09-06 0.13% -
006893.0F 2019-01-18 0.13% 0.36%
003373.0F A 2016-09-29 8.11% 36.94%
002594.0F 2016-10-27 5.76% 62.99%
160421.0F 2016-09-13 5.62% 30.10%
005273.0F A 2017-12-22 3.26% 16.43%
161624.0F A 2013-03-26 3.01% 8.07%
002924.0F 2016-08-24 2.97% 10.03%
162215.0F 2016-05-13 1.60% 6.63%
164206.0F C 2015-12-03 1.49% 12.56%
001001.0F AB 2002-10-23 1.48% 11.76%
002001.0F A 2003-09-05 2.77% 31.76%
002021.0F 2 2006-08-14 2.69% 30.26%
007257.0F A 2019-09-23 2.50% -
159981.0F ETF 2019-12-13 1.53% -
008848.0F 3 2020-04-03 0.53% =
000762.0F A 2017-03-15 0.51% 8.40%
007266.0F A 2019-08-09 1.89% -
004916.0F 2017-08-23 1.88% 10.59%
001448.0F 2015-06-16 1.87% 1.61%
003232.0F A 2016-08-30 5.71% 10.38%
006981.0F A 2019-05-14 5.45% 66.51%
730002.0F A 2012-11-20 5.39% 38.68%

003371.0F
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9 2020.10.16
008848.0F 3 2020-04-03 0.53% -
000762.0F A 2017-03-15 0.51% 8.40%
000992.0F 2015-02-06 0.30% 4.29%
000844.0F 2014-12-01 0.26% 9.49%
005280.0F A 2017-12-06 0.25% 13.53%
002224.0F 2015-12-30 0.10% 14.80%
001641.0F A 2015-09-17 0.07% 15.48%
000753.0F A 2014-09-17 0.03% 8.57%
001059.0F 2015-04-21 0.00% 7.65%
008895.0F 2020-03-25 -0.01% -
: Wind
10 2020.10.16
000833.0F A 2017-06-15 0.04% 2.26%
004972.0F A 2017-09-06 0.04% 2.09%
000905.0F 2015-01-27 0.03% 2.02%
004780.0F 2017-08-17 0.05% 4.44%
006799.0F 2019-01-21 0.08%
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20%

10%-20%

+10%

10%

10%

+10%
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