NPT EE

2021 £

—
N
l—a

532

=R

2021 9 A 30 H

HEBHEN: MRAESEHARITEAT
HETLBAN: XUVBRITRGERAT
WEXEHHEE: 2021410 H 27 H



WARTE T 2021 55 3 FEHAL

§1 BEERR

Fe G PN S N SRR & TR B R RC B R SRR B KR
FEREH A A ELSEE L R 1 T 58 B AR AN Sl SO 54T

FGAEE NOOARIT IR A IR A A ARTE AT S S RME, T 2021 4F 10 H 26 HEZ 7 A#RE
T SRR B ERIANBF A SR EAR, REERNEMMAEERICE. RSV
RV U R

RGN LSS H iR 51 10 J5 8 B B 5, (HADRIE R — E A A
R AN BUFAERILANRE I . T X, B AEAE B S0 AT 40 15 5 A FE <
UEEESINER LY R

AR RS R R I

AEHIE 2021 4E 7 A 1 HEZR 9 H 30 Hik.

§ 2 HE&F RN

Ak MR

iy W TR -

5 5 Y 000741

A (S L TIFF iR
HEAFAMH 201458 H 27 H

T IR A B A

191, 918, 903. 29 17

BB HAR

PR RS L PR AIVE 3L 1=, 15N
F G O A N BIIE i Tk 5 U ME A B

ARSI EAFAEIR AN FCE A SR BT B3 T
FAES . MBS HRAIRILR R 1, 734 AH

BB SRS Wb R e B S R AR R S, LR A ISR
BB AU R R . SIS AL, X 4 B
PEHATHRE

b £ HE B v N R MR BiE) -

SR 25 5 A glm Tt e, KB K AR
FREE. RENESMGFHIEE.

HeEEA HMARE G E AR SUE R A

HEFREAN PV ERAT AR AT PR 22 7]

&Pk B RIAR

MR A

N R I P TR

MARTEH B

B R AL 5 Y

000741 000740

T IR J 7 5k < 4 B

23,312, 776. 13 i1 168, 606, 127. 16 {1

b=l
H
®
b=l




WARTE T 2021 55 3 FEHAL

§ 3 EEMFMESHERI

3.1 EEM LR
Bfr: N
FEIM bR WEM (2021 FE7TH1H — 20219 H30H D
PR TR A MM B
1 ARSI 110, 986. 61 768, 003. 91
2. AR 110, 986. 61 768, 003. 91
3. BIREEE B ™ HHE 23,312, 776. 13 168, 606, 127. 16

e 1o A ORISR RS AWM SN . B iias . AN OS2 sepirEeshiias) 1
BRAH IS 2R R A, AR A 3] S Bc a n_E A< 2 Fe (B A2 sl it .
2 PridFE e SHEPR A B FA NN ESE 53 S & T, TN S TS SEPRI R K 2K T

FsIEcs-.

3.2 EEHERI

3.2.1 ES M HUFE IR KI5 R LS B A 28 R ) LR

MARDL A

e HEREE | EREE RN | GitbREE | Mgt UEIR 0-6 | o-a
RO HZQ BN RO | mFIRAHEED
HE=A
2 0. 4155% 0. 0003% 0. 0881% 0.0000% | 0.3274% | 0. 0003%
LA
;;\ 0. 8755% 0. 0029% 0. 1753% 0.0000% | 0.7002% | 0.0029%
it —aF 1. 9808% 0. 0037% 0. 3500% 0.0000% | 1.6308% | 0.0037%
= 6. 3758% 0. 0025% 1. 0546% 0.0000% | 5.3212% | 0. 0025%
P e 13. 4637% 0. 0028% 1. 7633% 0.0000% | 11.7004% | 0. 0028%
HEEH
[ A 2k 21. 7034% 0. 0030% 2.5122% 0.0000% | 19.1912% | 0. 0030%
B4
VE: 1. ARFEGEOLT 2014 42 8 H 27 H;
2, WWRHME=EIAGFRRR (BiE), % “365 K/F” 115H.
MG B
B AW R | EIE R b | giteicst | g bR IR 0-6 | ©0-@
® HZQ HREHEERO | mEHEED
oE=A
2 ! 0. 4665% 0. 0003% 0. 0881% 0.0000% | 0.3784% | 0. 0003%

%3 13 W




WARTE T 2021 55 3 FEHAL

HEARAD

H

0. 9769% 0. 0028% 0. 1753% 0.0000% | 0.8016% | 0.0028%

ok —4 2. 1835% 0.0037% 0. 3500% 0.0000% | 1.8335% | 0.0037%

U S 7.0120% 0. 0025% 1. 0546% 0.0000% | 5.9574% | 0. 0025%

U TS 14. 5990% 0.0027% 1. 7633% 0. 0000% | 12.8357% | 0.0027%

HEEA

[F) A= Rk 23.3929% 0. 0029% 2.5122% 0.0000% | 20.8807% | 0. 0029%

54

e 1. KR4I T 2014 46 8 A 27 H;
2, WWRHE=EIAGFRRR (BiE), % “365 K/F” 115H.

3.2.2 BE S REMURES RIHHMEN KERZ) KI5 RIS R Ml s %

B LB
ARG B iR R 3 5 B 288 b A B v Ui i 2 01 1 sk S LU

21.70% -

19.53% -

W=
—
: .
oo
o o
[
e —
o o
oo

W
I =]
\ ;
—
o o
W s
-
o o
[

— AR R ST P RO R — AR S L R SR Tl e

™ w
o —
:

— o
o o o
uh 3 uh
— —
o =
o =

L]




WARTE T 2021 55 3 FEHAL

23.39% A

21.05% -

18.71% -

16.37% -

14.03% -

B2k 4 T H i Rk 3R 5 R Sl 28t G A e i R SR ) B sk AR S LR

Lo
Loy}
'

(o]
o]
o
o]
o
—

—
=

o
—_

[=a)
—
1
(=g}
[}
u
—
[}
[}

2015-01-03

= [ ]
[} (o]

uw
-
]
]
=
F-
-

=+
I
o
o
-
-

09 T-40-31 1 oo ommebomme b

= =
[} [}

019-08-0

c

i

[— Bech B0 OB A — Bl L R0 8 e i |

F: 1. AFEEROLT 2014 £ 8 H 27 H;

2 HBIRHE=EIIARA R (BiE), 1% “365 K/E” 5.

§4 HEAME

4.1 B&E2E (RESZLE/N) i

w4

AR EEL IR

5]
s TE H #A

BEHH

EZE MLk
IR

Wi

20184F4 H
11 H

i
N
N
e

10 4

wiEa A, A 10 FORE
T ISR BETITIES
55 o AR T TR B LR BT P2
A RAE] . LB IES T
FEE AR AR, BT IREE
&8 A PR 5T AT A A 1 E YR
ML LI, H 2018 4 4
HEIEMR G h g 4.
AR ERR T g4

42T, 2020 4F 1 Hid

b=l
H

=




WARTE T 2021 55 3 FEHAL

FAAT DS AR o R A5 51 75 B IR 27
PRI PR iR AUIE
T RIS MRITIR =1 H
SE ST 27 B R ke =UAIE 27
P8I 4 AR A FBUR M
& 5 51 95 IR 7 $  5E 4
34247, 2020 4£ 6 A
FHAE DRI — 25 ST T
fit 25 Mk e IR 5 8 7 5 4
RG22, 2021 45 5 Ailg
FUEDARFE R 60 RIRNFFH
it 25 Mk e IR 7 8 7 5 4
(38,

1. DRAFATER H AT AT H #A48 A JE H vee g I A Ah A5 230 H .
WKL LA S EERESEH, TIRHM RS AFRAERHS 2018 4£ 10 A 25 HEA K 2019

HF8H22HFE 202141 H 27T H.,

HIER A AT A SIS P, [TELHI N 2018 £ 6 H 25 H&E 2021 41 A 22 H.
2. IEFF MRS SGBEMATIE 2 GIEFR MMM G2 AS R IMEY A E .

4.2 EE AR B A A2 2 R T B oL

ARG I, AEEEEBNKIET (P ANRISMENES SRR 81D S5A RIEHEIK
Mg, HEEF. MU SR SEECFRAE, RAEMSER . B iU HAE
M5, EEHIAR AT T, e AR NSRRI, AAFAEE VA It 35 5

EFHE AR AT .

4.3 AR GE LA

4.3.1 ATV 5 HIEKHATER

ARG I, AREEE B AIIERENR T AT S KM IE, M HEIIT AR A TS
BRI, sk T PrEEOARBERAGFAZ SN ZR N, HiRA R EEOARRRAS
FERRL T AT BB AT« LGP Ah 54 5 B R S AR 4545 3 AP X A

4.3.2 R ERZ BT RNEE TN

AN, RADASE A T BB A2 5 MR 2t fis 157 1 58 5

#

b=l
H

=




WARTE T 2021 55 3 FEHAL

4.4 WENE ST R KB E TP

=FEEMATTRE LRI €L 7). WFRMKRE, #r—ie it 2 380 i iz Bek
KICE T, RRSTH PG R 18— R b, (645 8 AN SHE (PHERLL) FBERF K. T
Mk S E AR RS T AR SN AR, SEEBB A S ik, =
FERES o Dy 4% T b A TR, Dy i B B AR Lt BUARIE I8, R s e B AR A
TREMTATE S WGSIIERTE , REAEXUIEBER T, ZHXERAPR™, Iz Rz e st 3
Bty Kok R @@z, SO AT B T E, =R AR BN A IR
.

MBI, 7 ARIMREARE, & T BRIl i 5% M BCHRRA fw 55 DL 805 1R
WAL, AR R R 59 10 2T BT MBUGR AT RE 2 RIS R0, FRMERR B LIRS E R B /oK
RATHE=FEBMBCRG 2, W TA5F TATRE BTN, sRil " SMEIA 5 e ™Ik 5 2%,
N2 THRERATRE « AR5, G B3 I 51 SR SIS fil il R0k, #Eshze b
E R, R R TIE AR F9.

BAETTTH, SENOURIITE DL, HETE T BTS2 RALAT 28, PSR s 7 K .
AT, BRI AE AN, X T 8 A T LRI HE, M7 by, Fi,
BRI Y | G A G i e 2K A N 3 S ey s 2 A S G = R 5 G

4.5 EMAEES NSRRI
AARAE WD TR T A LS A I 25 28 M 0. 4155%, AFRAE BADLA 1R T B 3L 4 4%
fEZE N 0. 4665%, [F) V45 L e L e 25 %N 0. 0881%.

4.6 |EHNEESTFHE ABBES T HERERH
R I AR R N BLES: — A TAE BRSO A A ABE AN — 0 AN 3 &5l
&+ T HTeHIE .

§5 BEHAEGHE

5.1 MEMWARRER=HEHEMN
F5 iH SH () d I B EFE LR (%)
1 [i] 5 AL 7 $ % 119, 719, 642. 08 62. 29

¥ 7 W 13 W




WARTE T 2021 55 3 FEHAL

Hrp. fiiz 119, 719, 642. 08 62. 29

Vi PRI -

X e 60, 936, 291. 40
2 SENIRAE Gl g e 31.71

b KRR SN
ARG Rl

4= 14 N
3 %$1TZ? KRGS &8 10, 322, 739. 02 5.37
T

oA 5 = 1, 215, 837. 15 0. 63

A1t 192, 194, 509. 65 100. 00

5.2 #H &G Bl W 3 ol

s i H R PHFHERI LS (%)

1 | P A5 2 Bl D ik 5 S 0 0.11

Hor: SRR R Bt -

Fr |BiH S O [ HEEERIHER S (%)

2 IR IR G MR B AR -

Forpe K R R - -

TE: R S0 PN 50 (M R B A 0 o i < B 1B ) L9 Dt i ST 9 A H R B AR 2 e B 1 (B
EL A5 ) i BT S fEL

5135 IE [B1 9 A 3 & RV 1T 2 & 3 7™ 1B 19 20% ) 52 B
AT AR A S PN T O [ D ) % < AR R e R < B 7 AHELEY 20% T AL

5.3 B RA S THFRIRIIR

5.3.1 B EH S FHF R EAFRIEAREM

i 5 RE

A AR BT A AP S 3 AR IR 43

ARG A SRR IR | 49

WA BB A S TR IR AR | 17

MEHABRBA S TR RBRED 120 RIEOLHH
AR, AT GG FAIRIRAFGIAR UL 120 K15




WARTE T 2021 55 3 FEHAL

5.3.2 & HIARBLH A AP LI R IR 5047 L

SREIES il

FIARR B o Bk e B 1E
RIELB ()

IR A A5 o 2 4 B E
RIELB (o)

30 RPN

57.95

Horr: FIRAF LR 397
N RS i

30 K () -60 K

15. 60

b FIRAFELIET 397
KIS F A

60 K (£)-90 K

b FIRAFELIET 397
KIS F A

90 K (F)-120 Kk

b FIRAFEIET 397
KIIFE A F A

120 K (%)-397 K (&)

Horr: FIRAF LR 397
N RS i

it

99.51

5.4 REMANBR A S TR KRFLTEE 240 RIFHLHHA

AN, AR GBI G T EIR R AFBIR BT 240 KA DL,

5.5 MEREFFMP 2 RAGHFBR R A S

e e 75 i A PR A (TO) b R B A ] (%)
1 B X i 7 10, 024, 749. 43 5.22
2 | RATEHR - -
3| ez 10, 003, 428. 03 5.21
Horbr: BURTE SR 10, 003, 428. 03 5.21
4 | kiR - -
5 | Ak IR Bt g5 29, 999, 717. 02 15. 63
6 | FHAEEE - -
7 [ERIZEa: 69, 691, 747. 60 36. 31
8 | HAh - -
9 | &it 119, 719, 642. 08 62. 38
0 Pl RAFBHE IS 397 RIWEE ~ ~
FIpIES e




WARTE T 2021 55 3 FEHAL

5.6 R EARIE IR A 2 & B 7 15E HL I R/ NEEFP BB +42 e 3R A 40

s . i e b SR IRE
K5 N HeR | fiEE (5 | MAHA G o
Eefl (%)
21 P22 4RAT
1 112111164 S 200, 000 19, 966, 662. 74 10. 40
CD164
17 Mg B [E fi&
2 170001 il "g? 100, 000 10, 024, 749. 43 5. 22
3 200314 | 20 i 14 100, 000 10, 003, 428. 03 5.21
21 B iE S
4 072100128 IS 100, 000 10, 000, 031. 31 5.21
CP005
21 % RiF %5
5 072100127 AU 100, 000 10, 000, 029. 74 5.21
CP007
21 PR
6 072100125 AR 100, 000 9,999, 655. 97 5.21
CP004BC
21 A5 BARAT
7 112106047 SOMEUT 100, 000 9,964, 926. 11 5. 19
CD047
21 fRMVARAT
8 112103014 AALRAT 100, 000 9,964, 127. 48 5. 19
CDO14
21 FEERAT
9 112104019 AR 100, 000 9,951, 507. 40 5.19
CD019
21 A IWERAT
10 112106001 STERIT 100, 000 9,925, 785. 29 5. 17
CD001
5.7 ‘B F M5 PR AL " H RS T = ERE
TiH e 25 175 4
oS 3 Py 2 ) 48 XHELAE 0. 25 (5) —0. 5% a]) B IR 0
o 30 P 5 P 1) i e L 0.0316%
5 A P 5 P T R AR AL -0. 0026%
e AP R A H S8 R 1R 248 X5 1 ] P 3B 0.0187%

5 30 PO S Al 8 B BT A8 (ELIA 3] 0. 25% 1 0L 5 A
AR 5 1P A R AT B i 5 P 9 2 e (R 1) 0. 25% 91 4L

R 75 39 Py IR A 125 P R B {ELIS B 0. 5% 00 i B

AR 30 P A e R A A I M 2 BE I X IE 21 0. 5% o

5.8 R EARIE IR BRA 2 & B 7= 13HE HL I R/ MR BB+ 48 B SRR R W

il

ARSI G T AR RS A B SCFFIETR

10 B 13 W




WARTE T 2021 55 3 FEHAL

5.9 B A AE ME

5.9.1 E& T A

KREEGAEERA “MERBATE” T, B X RSN EATIR,  $i B8 ST 22 8l BOR)
FEIF BN Bt 53, ERIRAFLLIIN-F A3, & H iR
5.9.2 RESH R MRT 2SI RAT B4 A 2 TR 2 UK AL T A 1100 A i B

AR FEGAR BT HIHT A UEZR A RAT BRI IR I A0 T SL 5 A, B AR o 2 i AT —4F
WNZBIATFETT TSR

5.9.3 HALBE =Mk

e HHR £H o)

A RIE -

JSCIE S 5K -

SRR, 579, 684. 77

A HA D R 581, 750. 00

HoAth REUSCER 54, 402. 38

HoAh -

N || O |[W ||+~

&1t 1,215, 837. 15

5.9.4 BRA G T MHER AN R
T PUE BANRYBR A, 23ISR ) REA7 L R 22

§ 6 THAZESHHRS)

HpL: iy

H MARTEM A MARBE T B
i 5 AT A AL A 30, 377, 161. 09 162, 149, 420. 17
i 5 0T A ) 2 4 A FR D 4 0 5, 426, 399. 65 26, 466, 958. 42
i 5 H0T A i) 2 4 A S ] 40 12, 490, 784. 61 20, 010, 251. 43
i 5 AR I A AL A 23,312, 776. 13 168, 606, 127. 16

§7 ZEBEANCHETRERRERE ST ZHH

T SRS EHARIEHEA R SR w A,

% 11 71 13 T




WARTE T 2021 55 3 FEHAL

§ 8 MMHEBH PR M E RSB

8.1 REHNE—RREFRFAESHBLHIE BB 20%H1F 5

# I A A A A L H R A S
‘{J%

FEATE 4 L) ‘ \
| | MR 53] | |
x| | e it 20n o RO Rl e

5 NS 1yt 1t 11t ke
5l S )
I{; 1 20210701-20210930 | 120, 747, 415. 42 | 563,495. 15 | 0.00 | 121, 310, 910.57 | 63.21%
)

2 20210701-20210930 | 41, 402,004. 75 | 193,211.84 | 0.00 | 41,595,216.59 | 21.67%
/I\ _ _ _ _ _ _ _
A

77 R KU

(1) B[] R SE 2 S A A XL

b v o ARt RS BT I S B e < E U [, mh /N B A T T /)N ARRE ] F T B R 2 S 1%
ST 1R LA E 2 SCAT IR R o

(2) B E MBS XS

b o P B AU RIS < BN AT e g IV AR T AT R 2 X ik 4 B 1 I BB o
(3) BRI /N B XS

b R R E RS, ATRE S BOE S IEN . FE 4 AT RE TG B BHARAT M 697 . 28 5 B it 58
SWMERITEIE, KL SR BRI IE .

8.2 MR R E SR HMEERFE
o

§9 EEXMHHEF

9.1 FEXMHER

1. o FEIE 2 v AR B 1T T 3 2 e B AR TE M A S
2. (C¥ERTT MR G e A )
3. (CRIRLE IR G Z W)

12 7 13 W




WARTE T 2021 55 3 FEHAL

4. QURBE MRS E DU
5. B B AMESS BERALIE . B
6. 1 I A FE AR E 15 D R R A A T IR A 5 A

9.2 FJiHh &
HEEH AL, HEFTLE AL,

9.3 & AR
B F BRI S NG ], BEEN A () 23 & N B3R S0 NI A AT
R EN . WEE ARG BFESER, AR ERETE (40000-96326) EHARFEESE A

WSS E R TN T
2021 410 A 27 H

% 13 7 413

=



	重要提示
	基金产品概况
	主要财务指标和基金净值表现
	主要财务指标
	基金净值表现

	管理人报告
	基金经理（或基金经理小组）简介
	管理人对报告期内本基金运作遵规守信情况的说明
	公平交易专项说明
	报告期内基金投资策略和运作分析
	报告期内基金的业绩表现
	报告期内基金持有人数或基金资产净值预警说明

	投资组合报告
	报告期末基金资产组合情况
	报告期债券回购融资情况
	债券正回购的资金余额超过基金资产净值的20%的说明
	基金投资组合平均剩余期限
	报告期内投资组合平均剩余期限超过120天情况说明
	报告期内投资组合平均剩余存续期超过240天情况说明
	报告期末按债券品种分类的债券投资组合
	报告期末按摊余成本占基金资产净值比例大小排序的前十名债券投资明细
	“影子定价”与“摊余成本法”确定的基金资产净值的偏离
	报告期末按摊余成本占基金资产净值比例大小排序的前十名资产支持证券投资明细
	投资组合报告附注

	开放式基金份额变动
	基金管理人运用固有资金投资本基金交易明细
	影响投资者决策的其他重要信息
	报告期内单一投资者持有基金份额比例达到或超过20%的情况
	影响投资者决策的其他重要信息

	备查文件目录
	备查文件目录
	存放地点
	查阅方式


