LA R TI T HEE

2021 SE2F 2 2

=R

2021 %6 A 30 H

EEBHEN: BLESETEFRAF
EEEEAN: YEBRITROERAF
WREZEHER: 202147 H 20 H



% KOLERAI BT 2021 458 2 PR

§1 EERR

RS EHANWEE S MEF RIS R B RBOCE. R TR B KR,
TR FEN BRI FSENE L AERR PR AN T8 A ARAE AN ol B 54T

FEFE N EHAT R A IR A FIREA S G S FPE, T 2021 £ 07 [ 16 H &R 7 ARE
I G5 AR R ERIA R A GIREEA R, RERZN AN ERICE. RSERRE K

B -

B K ABSAE S B ST RN BT IE FHBE 2 50, (HANVGRIEZE & —E B A
AW SUF AR IRRERI . BA N, 555 R AR IR B R A R A 2 I 1A

e S AN AR LR

ARG WP A 25 BERER 2 H 1
AW E 2021 4 04 A 01 HEESE 2021 45 06 A 30 H 1k

§ 2 &= MR
FE L TR S ILA N A T T
F 4 FERY 004501
e (WY RLITATFF R
REeARAEMH 2017 43 A 29 H

T YA I < A7y BT

139, 556, 432, 646. 17 {1

BB H AR

FESIRIE B A E . FAIPEI AR b, 38 SR ST L B
R W R .

B A FEPHER N KB T 2kt b, AREGLR G H BT B EmER . 7
AARATRUE B, ARSI ARG Wi 3 KF . Iah PERF Ak
S, BE AT IR E

HARS B A 4, B AL E s e A BB RATAF

AR M A R T b2 1 R S

Ninaaze 3 N IR TS A KB 1

DRSS 2 45 AT AIEGNT MRS, FE KRB PO R T R R
aREE. RS,

SEEHA IS E AR AR

EELEA H AR AT B AT BR 2

3.1 FEM &R

§ 3 EEMF I MESIFERNR

fr: ARMIT

B

AR (2021 4E4 A 1 H-2021 46 H 30 H)

%20 k11|




=

% KOLERAI BT 2021 458 2 PR

L AW C S i

781, 335, 500. 71

2. AR

781, 335, 500. 71

3. WIARIE & 51 1

139, 556, 432, 646. 17

T (1D AW OS82 A IALEON . Heotdica
FHERA SR 2 S AR, AR A S se B s in AR 2 fe i e 22 sh i i »

Hpbe N G2 SRt E2E )

AT R

MPEREAZERZE, B, A RO BRI NE, ] O SeBLSC s A0 IR ) 6 20 55 .
(2) AREETFFA NN/ I BAE 52 & 1K 5 02 -
(3) AFeifeat 7 Foi% H 455 A

3.2 HEHERN
3.2.1 BREMBIHEW R R RHE R NS LB R A LR
b g b L v
HHEW & | kgt bh i -
B B FER@ERO] ‘ WaEbrEZ| O—G @—@
MHEEQ | HEREEO
@
TE=EAH 0.5526%|  0.0003%| 0.0871% 0.0000%  0.4655% 0. 0003%
TEANNMH 1.1581%  0.0005%  0.1734% 0.0000%  0.9847% 0. 0005%
ok —F 2.2636%  0.0012%| 0. 3500% 0.0000%  1.9136% 0. 0012%
U e o 8.0480%  0.0017%|  1.0546% 0.0000%  6.9934% 0.0017%
HIE 45
13.8696%  0.0026%  1.4996% 0.0000% 12.3700% 0. 0026%
R RS

3.2.2 HESFFEMRES RHHMEW R R LIS RS A fE i

RRFHIHER

=
pes

=



% KOLERAI BT 2021 458 2 PR

ﬁ%ﬂﬁﬁﬂﬁﬁ%ﬁ%ﬁ%ﬁ$5%?ﬂ&&ﬁﬁﬁ%ﬁ$mﬁii%ﬁ&

(2017403H29H = 2021406H30H

14.00%
13.00%
12.00%
11.00%
10.00%
9.00%
8.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00%
0.00%
T 95 RS 8 YN8 RN L LN 8 8L I8 ]
2 8 3 44948588 39833985338 a 38
N 55 5 838929 9 989 d QS S S e o
(=] (=] (=] (=] (=] (=] (=] (=] (=] (=] (=) (=) (=] [=] [=] [=] [=] [=] (=] (=]
™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ i~ i~ i~ ™~ ™~ ™~ ™~ ™~ ™~ ™~ i~
|—i%ﬂ$%%ﬂﬁ%?ﬁ%ﬁﬂi{ﬁ$ %%Eﬂ%%%ﬂﬁ%?tﬂkﬁ%rﬁ%ﬁ$|
Ve A A FRESIBIOAE, AESAREEAFENARE 6 AN MO, EOHIgR
Ff A 4 1 2 T P2 B LA 7 2 B e A RV
§4 BEAWME
4.1 &2 (HELSLENH) FHN
(ARG I S 2R | T2 Ao )
wa | mss = i B
EHES | BEam | FR
K4,
B
%
BT . N
ol 84 o ] AR AT T LA %5
s e 0T FAA S L MBI 20144 12 AN IS
i e H EEATRAT, UL E Tk R 44
oo B, W, B M.
IR
A 95
K ets
i

I (D HiEHEE

gEp AERHE AEE
FII” $RARAE 2 =] P i 2 IR AE F Y

(2) UEFF ML SCGEM GIEFRl Ak N 53 BEA%

4. 2 AW N A E BB FE LU
RGEHNRIEM T QEZFE)

WEHIN, A

Gt LB A B

Mgk eie

%47k 11

AR, WERAFE AR TR
CEE I TERRAE 2w e B E IR H .

FELIMED) HIARIE -

GEF R FERIE) SHE DB

AR AR SGEREMBME, REWREEN . B 5T




% KOLERAI BT 2021 458 2 PR

AR U AE BRI IS R B 087, AR A P XU B Rl L, R B A NSRRI B . AT
SISFEEAGA RIEAEAE S S R MEMLE, LIREREEMNHRA AP 4T 4.
4.3 NP 5T

4.3. 1 A PR 5% EHHATHE LR
WA, REEHENRITIER S QRS E A AP 5 H T M

AT PFIBATFAZ G, SR AL G RO RS, R B IR ER. &%
SR VORI St P 08 TR SR 5 T 2 A P2y 38 5838 58 5 Y6 T N 452838 5 (R AP 28 0 AT 4R )
FERS IR AR R FFSE BRSO, BOR AT 22 5 JEI SE; @i 1T Rgom A T #2555 itk
TR IS, A PR N E R A R RS .
4.3.2 RERHIT AT

WEMN, KESERKERELHTN.
4. 4 MEHHNESKR KRB RAIZBIE T

2021 FZRE, RERGUHARTFBARZS TS HARAT R A 6 A (EERAETRE) . %
WG T, ABRE G KB AEAFEIR T 5. 6%/ A7, JRIT 50 FEREAARIE, tHIRIT 80 kiRt
FIREHH . 2022 FERFBRE G K RIFIRIS, HARFFE TN L EATHr . RILE TR KA
B.A%IiAT, WK = KATHAH A RETHG KTk E = &, Fdmim AR R h & R K AE
6%/E A . BT, 2021 4E4ER GDP #i4K: 6. 3%, % 3 A RA (AIREFFRE) i Fim_t i
0.2 NE 4 £

2021 fF 2R, WNAFRERE, SO ARMEFLF, (252K 150 S i —
SEWE, ARG TEEE. i 2021 45 2R PMT ¥{E N 51. 05%, BEAET _EZFE 0. 22%.
N RARAT IR MBORZE A2 2021 255 Rl RoR, HTREZFEiriatomE. fdmss,
{HE AP R B AR A IR . BN P AN TR A OB 00T, 0o B I 22 B R B
Bryasbehd, AR A i, Rl A ECR T, SCREA SRR R R . AR B
TBCREE R SHLE R, JCRGBORN AL REFRANE G, (R R0 AR AL
SR B [F) 44 SCADE IR AR TLAD, (RERE AL R EEARE, Jr &0 KR - ig,
W RA T R R .

BEN LR, BEAT-PRKE, RATHRMEBER “F” 5243k, JATBOR T ASUTHRME
WP, REFRIIRITE, MRy “SMam” , Gl as R g s MER G

FESCHIE], FRATER IR SAT B KU AR 22, A BRI SRR 5 AR H A5 R R AR T
ICRM BB zh, FAEMahtE 2 M FER, JERE SRS A, B BRAS, (R T %

Fo5U o 11w



% KOLERAI BT 2021 458 2 PR

R AN I 2 A AR I G .

4.5 MEHNZEEH SR
ARt L AT I AR 36N 0. 5526%, L& LB HEIR 2 %K 0. 0871%.

4.6 MEMAZRSTE ANBERES T HEPE R

360
§5 BEAEHRE
5. 1 REMARE SR ZHESBMN
s i H S o) b S RSB EEE] (%)
1 [i5] 58 AL 7 $ 62, 744, 660, 524. 79 42. 83
Hrp. iz 59, 409, 858, 924. 79 40. 55
W SRR
% PSR 3, 334, 801, 600. 00 2.28
2 FEANRESE 9, 505, 359, 850. 00 6. 49
A SR A ~ B
SENIRAE 4k B 7
BRAT A7 AR 45 5 &
3 . 73, 207, 194, 097. 78 49. 97
(NEe=ann
4 | HAthigre 1,043, 174, 446. 91 0.71
&1t 146, 500, 388, 919. 48 100. 00
5. 2 1 0 I MO 2
75 I H b 3 A TR E B ()
1 o5 3 N 153 55 [ ) i % 4 70 9.17
Horpe ST Bl g R % -
. b 34 B 1
75 i H S ) -
Ee (%)
2 e HHAR A5 5 [0 D ik % 2 01 5, 724, 696, 990. 00| 4.10
oA W= [m] ik % = -

TE: IR I 6T R Eh B A U RS I A H AR BEREN & TG 3005 I8 527 [ i 5
Ak B < 7 AL 1) LD DA A o ST P9 A T R R 0 o i < B 7 1 L 491 P T B 244
55 IE B ) 3 S R AT 28 R P 1 EL /) 20%H9 1 B

7 A AL ik H i 1 [0 DA 0 B8 < AR AU AR I B8 7 1L 20% o

5.3 HEBRASTIFARIIR

5. 3. 1 B AA-THRRIREARF I
i H KA




% KOLERAI BT 2021 458 2 PR

S AR BT AL T F A IR 72
7 T A BB 2L 1 23R A T PR e e 88
i T I BB T 2 R AR IR i IR 69

WMEHAREH G TR KYIRET 120 RIFH

5. 3. 2 MEFART R A& FHRRFAR 0 H

WEWIN RN 5 A SR A G- TR AR IR AR T 120 K.

. _ B HIBR B 7= o5 A U= | AR S f5 R e R
s ksl FLHIE] (%) FHIEH] ()
1 [30 RPAY 37. 87 4.93
Horb: IR AELIRIE 397 RIGTFS) i 1
R 2 A5
2 30K (&) —60 K 11. 36 -
Hodt: FIRAELIAEIT 397 RIGTF) i i
e
3 60 K (F) —90 K 18. 36 -
Hodr: FIRAFLIAET 397 RIGTF) i i
e
4 90 K (£ —120 K 13. 62 -
Hodr: FIRAFLIAET 397 RINTF) i i
e
5 (120 K (&) —397 K (&) 23. 02 -
Horb: RS- 397 RINFS) i i
R 2 A5
&t 104. 23 4.93

5. 4 & A BE A S TR R 240 RIFHLUEH
WE WAL 5 AR A G TSR R AF S ARG I 240 K.

5.5 E MR LB MR RRHAE

Fr \ P . s

2 555 hh A MR RA (6D b3S R P IE L] (%)

1 Fiad 897, 615, 458. 68 0. 64

2 | AT EHE - -

3 | &Rl 9,673,814, 123. 11 6.93
Hor, BGE

- 6, 305, 160, 354. 77 4,52

P& Rl 5

4 | fgs 14, 141, 464. 79 0.01
55 AR

5 ,H‘,% 2o 5,462, 015, 460. 47 3.91
I
Fp A S 909, 226, 303. 05 0.65
ENZEA:S 42, 453, 046, 114. 69 30. 42
HoAthy _ _

BT 11w




=
H

% KOLERAI BT 2021 458 2 PR

9 | &it 59, 409, 858, 924. 79 42. 57
Tl 4= A7 252 1
0 it 397 K B _
137 8 F)
fiid
v R, WEGFRRABE G AP, WG A B G TR R T AR A
TEMIRR R
5. 6 W& ARG R A 5T F=13E LB R /MHEZ BRI 2 s Bk i g
S o
Fs A i 5 R i EE (5K) FERA ) HHE e
(%)
21 HERAT
1 112118101 AT 40, 000, 000 3,994, 367, 477. 31 2.86
CD101
20 “F24RAT
2 112011331 PR 35, 400, 000 3, 540, 098, 614. 98 2.54
CD331
20 YAVARAT
3 112010546 ORI 30, 000, 000 3, 000, 000, 000. 00 2.15
CD546
21 PVARAT
4 112110102 30, 000, 000 3, 000, 000, 000. 00 2.15
CD102
21 “F224RAT
5 112111024 PR 25, 000, 000 2, 500, 000, 000. 00 1.79
CD024
6 180212 18 [EFF 12 20, 400, 000 2,045, 635, 722. 46 1. 47
20 YAVARAT
7 112010512 Folb AT 20, 000, 000 2, 000, 000, 000. 00 1.43
CD512
20 PVARAT
8 112010526 20, 000, 000 2, 000, 000, 000. 00 1. 43
CD526
21 F224RAT
9 112111016 TR 20, 000, 000 2, 000, 000, 000. 00 1. 43
CD016
21 “F24RAT
10 112111123 PR 20, 000, 000 2, 000, 000, 000. 00 1.43
CD123
5.7 “BTFEM” 5 “WHWREAE” e ESFHEF=FEFIWE
T H P B 155
A5 U P e 3 B R A6 AE 0. 25 (&) —0. 5%IE] R EL 0
S 3 PN 2 P 1) e e 0. 0149%
S 3 PN 2 1) B A AL -0. 0084%
i I PN RS A H 2 R 1 2 6 ) ] PP I 0. 0056%

R A S S B ) B XHELIA B 0. 25%1% 4t it B

W WIN RN 5 H 2 BE I ZERHE I RIBH 0. 25%.
5 3 A IE A 25 P O X (ELIA ) 0. 5% O i B

WS WIN RN 5 H I 2 L I ZERHE ) RIB 2 0. 5%,

Fo8u 11w




% KOLERAI BT 2021 458 2 PR

5. 8 MEHARIZ MR A G 2 & F 13+ E LL IR/ HER BT+ 42 P SRR IR R
GEE

e | EREE | ERAR | BE WD | ek Go | Do
tesl (%)
1 179201 AT 0242 2,550,000 | 225,751, 500. 00 0.16
2 168828 AR 2A02 1, 600, 000 | 160, 000, 000. 00 0.11
3 169996 8 k% A02 1, 540,000 | 154, 000, 000. 00 0.11
4 168790 SV 04A2 1, 480,000 | 148, 000, 000. 00 0.11
5 179245 ARIE 9A02 1, 350,000 | 135, 000, 000. 00 0.10
6 169177 3 Ak A02 1, 200,000 | 120, 000, 000. 00 0.09
7 995Q06 Jikt 22 41 1, 200, 000 | 120, 000, 000. 00 0. 09
8 137518 20 #1506 1, 000,000 | 100, 000, 000. 00 0.07
9 137737 R 41A1 1, 000,000 | 100, 000, 000. 00 0.07
10 137303 AR 7A1 990, 000 | 99, 000, 000. 00 0.07
11 137677 HA01A 990, 000 | 99, 000, 000. 00 0.07
12 137682 HUHT 024 990, 000 | 99, 000, 000. 00 0.07
13 137691 21 &15 09 990, 000 | 99, 000, 000. 00 0.07
14 137709 P 5AL 990, 000 | 99, 000, 000. 00 0.07
15 137710 21 15 10 990, 000 | 99, 000, 000. 00 0.07

5.9 B A A& MhE

5.9. 1 BE&THA T AR
ANHE R P 52 i AHE, e UK I E AR A PR K700 1,00 AR TG

AR AR HER AE, BB R LN BRA S 7, 4 5% M A B i A 50 F 5 8 3
R S i, EFRIR IR R, A H TR B8Rk

5.9.2 AREEHRBEHI T RBIEFHRT EEAPRET HIABBERITLRAE, =R
FER S g H Bl —F N ZBIA TS ATTHEE

(1) 2020 4 10 H 27 H, THEWAREREKAAATBAETHE B ATFR (RARRR TS (2020)
66 5, PTG IRA T R EGR TS HBEIEARI . S0 X ™= R 5T & T
REMEA SRS FEL, K ChEANRIERESAT R B EE) H0+H75%, T 2020
10 H 16 A b LLTTER AR T 100 J5 7.

2021 1 8 H, rPEARAT IR M B B A AT UL TG R ATFR GRIRIE T
[2020] 67 5, [ FIFRHRAT Jyids B BUR I SE 1R 55 550 H 4@ il B 45 vk sz, T 2020
12 H 25 HAERATEUE TR E, 15K 4880 JiTt.

2020 £ 9 H 4 H, o ERAT ORI I EAE B R R AT BUL B B A TR CIRORIE 1tk
[2020) 24 5), XHEEARATRA A IRA A NIRRT ARIOL, 77 Hid S 2 R S ik
EREFSE, T 2020 4 7 13 AMERATEBUR ST YoE, SiEETE 110 AT, 2021455 F 21 H,

Foom oI 11w




% KOLERAI BT 2021 458 2 PR

EERAT ORI I BB R R 2ATEURTHE B AR GRERETTRT (2021) 19 5), XHERRITR
WAERAF FIEMEH AE T4, ST & &5 & A EEE ST 2021 425 H 17 H
PR AL T eE, AbLATTT K 9830 JiTT.

AFEEGHHET “20 F224847 CD331 (112011331)7, “21 “F224R4T CD016 (112111016)7, “21
S ERAT CD024 (112111024) 7, “21 2248347 CD123 (112111123)7, “18 EFF 12 (180212)7, “21
HF AT CD101 (11211810107 HIHRSEREFF UL FET-XF 20 22447 CD331. 21 ~F%4R47 CDO16.
21 P HRAT CD024 21 “F2284T CD123. 18 EJF 12, 21 HEE4R4T CD101 W5 H /b LA K& — 2l
I, AFEE VT “20 P 224147 CD331 7 “21 P &4R4T CD016 7. “21 P 224147 CD024 ™. “21
P RAT CD1237, “18 T 127, “21 HEH AT CD101” BRIk SIS, 256 A 7 B0 & B i)
FRIAH S E -

(2) MEHNAEESHR BT F2IETRT, HAR DY A4 UESR RAT EAR TR &M ISR A,
BRAEAR ] H AT —FE A Z B A TR DT b,

5.9. 3 FAmTE=HI K,

e ZHR &8 (6D

1 1 HARIE S 2,378.35

2 I ISGIE ST 52K -

3 INVLA&iIDSS 1,043, 158, 823. 42

4 I AT HR D 3R 13, 245. 14

5 HoAth S ISR -

6 R 2R -

7 HoAh -

8 it 1,043, 174, 446. 91
5.9. 4 WA ESHE MRERHAMA L Z /RIS

360

§ 6 B AREES RS
BT Ay

i I SR AU A 131, 746, 721, 264. 51
5 A A 1] 5 4 i HR DA 7 40 582, 405, 119, 989. 59
5 A A 1] 5 4 S UBE [m] 47 400 574, 595, 408, 607. 93
15 B HA AR I 4 A0 B A5 139, 556, 432, 646. 17

VE: TR ST A A e I O S LA R BN, [ 47 B e 4

§7 ZEEEANCHBEERSREARE ST H HH

o100 4E 11 58




% KOLERAI BT 2021 458 2 PR

§8 BZAMHFEF

8.1 ZEXMFER
(1) # I M 2 1 7 52 SC I g R B T Tl 3 2 e M RO At SRS A5

(2) CGREREHFRBHGESIESSEH)

(3)  GELMETFIR M ESFLED

(4 CGREMEHFIRT AL R

(5) FgE BN TERALA L B

(6) 35 P9 57 S VR R 7 T T 47 B 4 8 45 1 4% TR

8. 2 FAICHh &
AL ST SR X 2 [ DA 21 Bt nt E FRE SR 6 C RS SRk 127 2 35 Sk 4 /s P A R 7
8.3 AR

(1) Pirif: AR AN T/EH 8:30-11:30, 13:00-17:30, ¥ FH Al kA5, Ha]
1% TR R SLZENE.
(2) MubAwl. HSEMHAMLE: http://www. jsfund. cn
PR S ARG WA BE i, AT AR G BN FE IR A B A PR A ], LG 400-600-8800,

&k E-mail:service@jsfund. cn.

BLESEHARAE
20217 H 20 H

R



	§1  重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 报告期内本基金运作遵规守信情况说明
	4.3 公平交易专项说明
	4.4 报告期内基金的投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期债券回购融资情况
	5.3 基金投资组合平均剩余期限
	5.4 报告期内投资组合平均剩余存续期超过240天情况说明
	5.5 报告期末按债券品种分类的债券投资组合
	5.6 报告期末按摊余成本占基金资产净值比例大小排名的前十名债券投资明细
	5.7 “影子定价”与“摊余成本法”确定的基金资产净值的偏离
	5.8 报告期末按摊余成本占基金资产净值比例大小排名的前十名资产支持证券投资明细
	5.9 投资组合报告附注

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金交易明细
	§8 备查文件目录
	8.1 备查文件目录
	8.2 存放地点
	8.3 查阅方式


