ZASKE— T

BEEE

2021 4

—
N
f—a

527

=5

2021 %6 A 30 H

TR 3R B R R SRR

ER &

HEEBHAN: ZEEEFEEFRIFAEAH
EELEN: HRESRITROERAR
WEZRHHRE: 202147 H 20 H



AR KA TR 2021 4R5F 2 R

§ 1 EERR

R EHANWEE S MEF AR B RBOCE. R FUEPRIR B KN,
TR FEN BRI FSENE L AERR PR AN T8 A ARAE AN ol B 54T

HEFENELHRITRM AR AFREAR G S FME, T 2021 7 H 19 HEX T AiRkE
I G5 AR R ERIA R A GIREEA R, RERZN AN ERICE. RSERRE K

B -

S G BN ARSI B ST SR U BRI P2 e B, (HANPRAESE & e A
AR SOF AR RRERI . BT, B0 R AR P58 RS AT R A 4 1A

e S AN AR LR

A% TR RS H 1.
AAERAE 2021 4F 4 A 1 HigZE 6 H 30 H k.

§ 2 &= MR
F A TRiFR TAE KB — R
4 FACY 011029
R (it RLITATFF
HeAHREMH 2021 4 3 A 25 H

T YA I < A7y BT

709, 999, 000. 00 >

BB H AR

AR G AR AR IS L R SR T, B I A (e O 505 kg, 15
Pt S BRI  HE BUE R A BT W R

B A

BN, ARG RO RIREE RS . A RS, 5
REE RSN . DIFIZIRRNS  E M . B SCRAIE TR 308 O A
PUPBCR TR, PRGN Wi RES . TafoREk,
DR A% P52 73 A4 FH RS 558 PR 32 AT 20 A, 0 7 W42 1 5 PR DXL 14 i
T, WA R RS, 1S N BB SEELE Y S R HE
B iias .

FETFHOH A, AT AR ST AL G BB PRI 5 BB LB AT 52
N K ERE T s P A, 8IS B A B A SRR G5 ST
o BRI E Rt W, R 2 H AR SR FR, RN
B AR -

b & HU R ifE

hfRgEa A CEED TREs %

RSS2 45 AT

AREEG N B EE G, T RS KPR TR XU 7K 8 T 2% T
B, MTRGHEGNBENES.

P

AR TS A R 5T A

il e

&
&

mf |

EEEUN
TEA

EELARAT R 1R A

"
=)




AR KA TR 2021 4R5F 2 R

§ 3 EEM SNBSS HFERI

3.1 EEWM SR

. NS

BRIV EER N

WA (2021 44 H 1 H-2021 46 H 30 H)

1. AR C S ss

5,798, 929. 88

2. AR

10, 879, 735. 68

3. BT 213 & 0 BUA )

0.0153

A4 AR B HE

719, 710, 664. 18

b. WIARTE S0 B

1. 0137

e 1. PridEE e SHR AR NAE B 5 3 e 1% g, v 9 E SRRl as 7K1 2

T oy
2+ AW SCHMGE TR G AR RN . il

BRAR SS9 HL IS R A, A IR Dy A 9] E s Bl ot n_E A0 28 Fe (5 28 s i i

HAN (A& 2 SeprE s 1

3.2 EEHERIN
3. 2. 1 ZEE M HHERK R I 5 RN S B el 2 2 1 HL R
N&ar5e
IR | EREICER | gk
BB Rz FEE | O—6 @—-®@
® HEEQ | HERZEEO
HEZ®
dE=AA 1. 53% 0. 03% 0. 45% 0. 03% 1. 08% 0. 00%
H 2 e ]
1. 37% 0. 03% 0. 48% 0. 03% 0. 899% 0. 00%
HERGERES

3.2.2 HESFFAEMURES RTHMEW KRR LI E LS B fE s
RBZHI B

b
)
=



AR KA TR 2021 4R5F 2 R

%?f%’ik%—ﬁ%%iﬁ#%‘Hﬂ%’fﬁiﬁ"&%’:ﬁ@ﬁﬁﬂﬂiﬁ bl A2 S v 2k FR A SR RE ) b

1.40%
1.20%
1.00%
0.80%
0.860%
0.40%
0.20%
0.00%
-0.20%
L o =+ o3} =+ 03] =t 03] =+ o)) =+ (03] =+ (o] o a o a2 {3 ST N ]
(o] 30 L] L] — — (o] (o] -} -} — — (o] (] [} [} — — (RS BN ]
T T T T T T S Sy S Y Y S Y S g
9999 9 3999929399999 3797299
I N N N N N N N N A N N N N N
] ] o o =) =) =) =) =) o =) =) =) o o o o o o o0 O
[ [ [ [ [} [} [} [} [} [} [} [} [} [} [} [} [} [} Lot B AN A
|—ZEAR—FRF SR FINFERKET — AR SRS R AR R
Vi 1 ASEGHESE A 2021 453 H 25 0, Bk AR IR AR G5 A A RORIE—4F.
2. ARG EFME, RGN RS G RN HRANH ARSI 3 A At
FEREEEFNLE. BIEAREIIAR, ARSI TR .

4. 1 RE&E2HE (RESLIEPN)

§ 4 HEARE

w4

i

%

EAEENEEZHIR

ERHY | BEAEH

EFF Atk
FR

B

R

B

k> B
N e

2021 43 H 25
H

18.0 4F

FEHeA, GUFEmit:, CRA. FRM. 1T
Hh ] R ARAT A A PR A SR AT 7

SIEE AL 5 R AT R A IR A F
SRTTIARAE 5 A RFEIERA R THE L
IR [ /AT E S 4 e 28 N GRS g tiv e
IRAFIFESAH, 25 E AR A A
SEWRS A R AT DT 253 e
HIR LA A [ e s R e L . AT
ZERERG MR T EE . 2E
RGN R RSN EES

B s BT 2245 7k Bty e BT 7ot 27 A R 2 =X
WEFR R 4 L 22 (5 7k 28 WP il o5 2
RARIEFHF BRI L 5 H I E RIS
BRAMIERBEES  “EEHE P
R RIE R RS ZEFF 39
H e I B S 4 T e L B
EINFIFIR G RO S5 0 5 4 L 2215
Wit 1-3 FEBUR M S e EUE F 4% 2

o

O3




AR KA TR 2021 4R5F 2 R

& BARRE PP IR R
ﬁﬁ#?ﬁﬁ RS

Lo BeAbfy “ARIRE7, “BEEHH” RIEAFRER A~ CERD HRE,
2+ UEZF ML AR R TSRS HE AT P2 GIEFR AL ST BAR T B IMED) oG TR Ml A
ST A R RIE -

]

4. 1.1 BIRSER B P S B R R AT &2 T RN B B 0
AR e R TR AT A S 0 7 B 2

4.2 BEANHRE A A E SZE MR TE B

ARG A, AREEEBENRIET (RN RIIMEIESR R %) (AT RIS
WREHEN R EEHINR) . (AT ERIETF RSB EE IR (AP SRR BB
AR BIEREHINE) SRAEN. R TR OE KRS S FRZE, REIMSEE M.
PR TT. A m i SR N BEANE 3 B0, AR AR XS (A AL L, AR e BT A
NVERERF G, BB FH I DA AR TN

4.3 AP HERHHA

4. 3.1 NGB ERHATER
AHEIN, AIESEHENEHPAT GEHFRERSEEH AT AP S ERSEIL) A
FIHIE AT GAREHIEE, A TR R & B BTG 3 o R e 4l

~

4.3.2 RERZ BT RN ERUEH

4t 0 9 AR B T RE B8O A3 5 IR B4 1 5 B 28 B AT e ARSI, AR AR BT
AHRBHES ENEE S AT 7 H R 05E 5 AFAE RSB ) 53058 By B iR 7 2 H R
2B () 5% o

4. 4 |5 A E SR RIS RZED BT

2021 4F " FFZ, AUTHAK R LG R SR R E R AL, (H AR A 1 i8R R AR f gL 15
B SRR RS 2 AT SRV MR TR IE AT, B SR S R AT AR ZE A K
DN 26 SVt i 2 T AN 1 1 e 1 S ety 6 U N 8 P G b Va2 € 5 |
T =Bk BT EICR . AR GEERER, W AUEOT TR e, HE. L.
RITHRE. KSR FREMEAFBEIRAIE . MR s a1, AR RS 537 (i o o
(R Py DR 587 A AL 2 B3 I B AR, BRI PEAT 1 O s Tl ARG i KO 3Bl R [ 7

AT F % SHIBOR, ARGt RPN T EAR T AT, JRAIATREAE T BN TR HLAMBCE

o

400



AR KA TR 2021 4R5F 2 R

TN SRR APRRITE S . Hrh Y T ARy E R . AT A TS R s S
M, o RS RFEE R AT 10-20bp. KU EE R RILX ARG AR 10 FE GG R Rk
TEE, M 3.25% & 3.05%, BJESEEZR 3. 15%, WANIEREIA 10-20bp.

HAE USSR EARA A E, ATt

4.5 |EHANEESHFNLSTRI
BB ARG AR S M AFEN 1. 0137 Jo; A E RS M EIE KRN 1. 53%, Mk
FU B FEHEUR 25 A 0. 45%.

4.6 MEMAEERH ANBEEEFH - ETE R
A e RN e, HAEEE G FARCORM 3 4, #dh & AT ZU IS Ol

§5 WHAHAGWHE

5. 1 REMREER~AGHENR

e Tt H & ) i 3 S BT PRI R (%)
1| Bt - -
Hr: E - -
FewT - -
] 5 WAL 2 5 % 961, 769, 000. 00 98. 51
Hp: iz 961, 769, 000. 00 98. 51

B SRR SR - -

SR SRR - -
KNI i 5 - -
Horbre SCHa R SR GR AR i Bt

ﬁ

AT RS H AT &A1t 1, 158, 618. 59 0.12
HAth 555~ 13, 429, 761. 81 1.38
&1t 976, 357, 380. 40 100. 00

5. 2 MEMIRBAT LA R ERBAS

5.2. 1 MEHARBT LSRR AREREZLHE
ARG AW RARRAIRE.

5. 2. 2 MEHIREAT W REE OB R BRI A S
ARG AME WA RS R

5. 3 JIRAL A SEYME o e & B 719 E L R/ NP B B R B B A

o

5T



AR KA TR 2021 4R5F 2 R

5. 3. 1 REHIRIEA FOME 5 2B 1 +E LB RN BRI+ 2 B B R A

ARG IRAR A

5. 3. 2 JARIE A Fo i fE b 2 & 5= 18 H K/ MR Y B AV B AR B ik R 4

=N s
ARG IRAR A

5. 4 MEWARE G M RN RFB R A S

o . . 7 4 T R E
e i 75 ARME G sl (%)

1 EPEhes _ _
2 AT AR - -
3 &b i 77 377, 281, 000. 00 52. 42
Horb: BURME SR 255, 659, 000. 00 35. 52

4 ks 153, 455, 000. 00 21.32
5 Al A k% 5 - -
6 HOH SR 299, 272, 500. 00 41. 58
7 ATELAR (AT AZ #af5t) - -
8 ERZEa: 131, 760, 500. 00 18.31
9 HoA - -
10 | &it 961, 769, 000. 00 133. 63

5. 5 MEFARIE A RME o 2 & F ™13 E LL I K/ HEFF RO BT TL42 B 3R A 40

s | AR T 7K HE GO | ARl CGo) | HEEFEREEE] G
1 | 112190691 | 21 447 CDO13 | 1,000,000 | 97, 240, 000. 00 13. 51
2 180205 18 [ ¥ 05 700, 000 | 75, 859, 000. 00 10. 54
3| 2120018 | 21 ARZFERAT 401 | 700,000 | 71,267, 000. 00 9.90
4 160210 16 [HJT 10 700, 000 | 69, 692, 000. 00 9.68
5 | 102001251 | 20 7S EBEMINOOL | 600, 000 | 60, 840, 000. 00 8.45

5. 6 MEFARIZ A RPME G2 S F A LI/ D HEF RN+ 42 B SHFER R R

Gk

AT AR IR AR FFAT B SRR SR

5. 7 & MR A RIME SEEFTHE A NETFRRT LA SRR WA

AREEARREWIRARFFA R R

5. 8 & HIRIZ A FME o5 F & B3 E LU RN HERF BB TL 48 AGES 3 B 40

ARSI AR AR AR FFABUIE.

b
o
=i




AR KA TR 2021 4R5F 2 R

5.9 MEHARAR SR B ERH X B LU

5.9. 1 A H BT B B R BUSR

AN 4 1) L U] B 5 B AR ARG BRI, AR D9 H B, DA Uy o [ 31 B
VEORIZEAT A 0 —Fh, BT EEGER A G RAN S TERRE KT o 2 & BAKHEZ A
FRAFAEMMIE , S5 A0 R M G A MBGRGIS I AIWT . X627 T AT e YERE B
@RI ITRR, XEGH IR ZE . EAHH L R TE . BahkT. EIRMERA R
PEEFEAREAT BRER A, E i KPR PRAIESE 8 B8 7™ 2 ARt b, SRS BE 7 R YIAG 2 1

5.9. 2 IREHIRAE BB 10 E 6 B Fr S A5 21 B 40
AT AR IR AFFA E G52,

5.9. 3 A H ML BN
AT AR AR FFAT [ 5L 520

5. 10 H{HEAHEWE MHE

5.10. 1 ZESBFEKETTLZUEFHRIT EE AR T HIHERERIILRHE, W
TR GBI HIT—FEAZBIATTER. LTHRBER

WA AN AL G R E AT T A SRR 21 IFE4RAT D002 GIEZRUAD: 112190043 CY). 21
TLIVERAT B GIEFRARES: 2120026 CY). 21 FUMARAT CDO13 GIEF#ARES: 112190691 CY).
18 EJF 05 GIEFARAS: 180205 CY). 16 EJF 10 GEFACHS: 160210 CY). 20 EJF 18 GIEFAR
fih: 200218 CY) AhHAMIESRRAT ERARA WM T ISL R A, AEER S b H T —F A
ZRIAFFIETT. AT

2021 £ 1 7 H, WL S FARN EDARAT B A IR A B ML E . REBEAT I T3
PRI o 3 Tk DRI T v (2020) 65 ).

2020 4 12 F 31 H, LIFRAT et A BR 2 7 BURARE B AT IR STl L IR R R I JR) 113K 240 T30
CORAROR I T P (2020) 88 5 1.

2021 4 5 H 24 H, BHUMNEATBAn A IR 7 PRl LA B e CAR CR I = T3k 250 570 DingR
R Tger (2021) 25 5],

2020 4 12 H 25 H, EZIFARBATEARWIEEATIR 5T (5 B4k i A e™ H ik S YRR R
PRI 4880 Jiu UARMRIA TP (2020) 67 5 1.

2020 4F, [EZEIFRERAT R EoE B FE I E K ANCE BRI AN BB T LRyt

% T



AR KA TR 2021 4R5F 2 R

(2020) 33 5. R (2020) 32 5],

5.10. 2 ZEHF MR 4 BER R Tl 2 & FHE K& 155 = A

ANHE G B TEIRIHT 42 BB 8 2 e [ RUE (A R B ER e, AN e BN MR B AR

EEORIER LA N PE RN o

5.10. 3 HABTE P HI AR

5 £ w8 (On)

)
d

7 PRIE S

59, 056. 49

I YSCE 7 Sk

SR

PSR

13, 370, 705. 32

JSZ AT ER K

FoAt SYSCGK

SR

Hofh

O |00 [N | |O1 [k |W ||+~

it

13, 429, 761. 81

5. 10. 4 EHIARKFFH KA T 5 BT 0 7] 3 e 5 55 BA 40
AT AR IR AT AT B ] 3 555

5.10. 5 A HIARAT 14 B T - A AE Ul 52 PR O ) UL A
AEE A IR ARFFA B

5. 10. 6 BB A SIS ERIFALSCFHERE S
TP SR, A2 S i e

§ 6 TR E S MR

AL fy

T SIS < U 0

709, 999, 000. 00

ST ] i <5 5 FR DI 3 0

Uil : AT T SO 30D 1] < B [ 4 A0

T S R B e PR 0 AR Sn B ( Bsk/b BL -7 181D

T S AR <t U 0

709, 999, 000. 00

§7T EEEEANCZHERRERRAEESEN

7.1 REEEARFHERESHFZNER

b
S
=

L DANG)



AR KA TR 2021 4R5F 2 R

s I N AR 440 10, 000, 000. 00
S JHATE] SN/ FR ) A 40 -
i A A ) 52 HY /2 (] A7 4 -

He 5 AR 2N R A I S 47 %0 10, 000, 000. 00
s IR R AR SE S0 80 5 3 & S AL 5] (%) 1. 41

1.2 B&BENGREA RSN FEEH N
AR N, ARSI RIS B RS AR

§ 8 MEHFRKBEAESRKERSIFH BB

A e PRy Py

5 A AR & AR " ~

AH - RRRERE i) | O BRI T bios) | R IR
%éﬁ\%’f»@klo, 000, 000. 00 1. 41|10, 000, 000. 00 1.41 3 4F
s
PO - - - - -
e )5
S A - - - - -
5
S - - - - -
%*

i - - - - -
&1t 10, 000, 000. 00 1. 41|10, 000, 000. 00 1.41 -
SO UMW EHEREFHNHMEEFR

9. l REBNE—EREFEFEESHTLLHERNEEIT 20057F 0
m T I G 2 G T o Rl R
7),2':\

P 4 (T L \

H I 5% S

i BB | B i 20 g; Zg %g; AT “?ﬁw
9 ) FsF 1] X [ ; ; "
I{QL 1 20210401-20210630|699, 999, 000. 00 - -1699, 999, 000. 00 98. 59

7 R RS

ANIE 0 AR B R BB R AT 2 e G 91 30 s i B < Oy AU 1 Y 20%., U T s A e
[ OL, AT RE P2

(1) He e AEREI 8] N TCVE RSB 08 (B 7 T AN, Al RE = B Rk A R IR M, S BORaIE
PRSE s U SR AFFAT J e 3 B 91328 2] s 3 5 < UL YD 2001 B — B0 58 B KR ] 5] 5 [
[, B AARENRE GEeaR) K20E o f o s, wniBES: 2 MR HEE GF
AHO RABEHER, HEeEHENATRRYE (BEea ) #I20E EHFR 2 A G R HHiE, R

% 91l



AR KA TR 2021 4R5F 2 R

AR V082 (0] 0 B I R 5

(22 & B APCE B UL DAL AT I g [l ) B0 < 75 22, UV ] e ik 2k 4 B (L 2 B AN A S
SN R B I A E A 2t 7K

(3) PRIEEG B RS LTSI, s PRIRE [P SRS N B G B, S B vt BAR e 5l
CA)FE 4 BR P HUAEIL /I, T RE- S BUHS 20 B0 58 32 IR T A R S B2k < (R 20 58 AR5 1 H 11 S 45 8 e
(5) KA m] FBAE G ™ B AN, ANBERERAF LRI 2R AT, R IE R & & R A E i &
R IEE R TR RU .

9.2 B EE RK M EERGER
7o

§ 10 HEXHFBEF

10. 1 &EXMHFER
Ly EEIE M 2 T 20 B — 4 B A5 9 R A s 2 T 8 3 o BESRE 1 SC A
2. (CRIEREEE TSR LT R R R SRS R)
By CRASARE 48 WITT R A R AL R F B S AT D)
4y CABKE — 58 B Gior B R UE F 4% B 2 S S Ul )
By H IS S 3R A SO

10. 2 F#T30HE 2
A I L N FISE S L N AT

10. 3 AR
BRSO AT AR 2 AE R A IR ST w) ELIC st B A B, B AEE N (A Y B 2 AE R
AR FEA R A
B EA ARG BUATE RN, TEOARSEFHAZGEESEEGRITTAF.
PR SS HLE: 4008-088-088

Mdk: http://www. essencefund. com

ZERESEHEARFEAT
20217 H 20 H

AR



