FmEEmhHaES
20225 F1FEERE
20224F03H31H

EEEHN P INELSEEFRAF
EEFEEN PEIERBITROARA A
WX H HE: 20224804 5 22H



T e i R4 2022 5 1 FBREMRE

§1 HEWRFR

HeEHANNEF S LEFERIEAIRS PG R RBACE . 1=k TR B
ORI, IR A AR RS RV 58 B AR AE AN K BT

HEFUE NP EDCRBAT B A IR A "R IE A L & S RIAE, $202244 521 H
% T ARG PR S Tabr S ERIIAN B H G SN R, RIEERZNBEAFAE
REBRCE . R TVERRIR B BRI -

BB R LSS - B 5T SR N B E 507, (HAPRIES:

& ERA

REE AN SIFARE AR BT K, B HE7E7E BT 5 mT
20 [ e AN B 4 IR S U B 1

AR I TR R U

ARSI 20224201 H 01 H #2520224£03 A 31 H 1k

§2 E&TRER

B & TR Hon B i

He TR 000331

S S (Y L RFF I

EeERAENRH 201345E10H21H

i 5 WK I & A0 B B0 6, 630, 249, 247. 9847

W b TEA 35042 | 15 0 IR AR R i A B 1 R TR T
1B SRR Y 47 LR B R B0 2
ARG TTRMER B HE R &R i s PE . i
B SRS PERFAE, 7 SR - SR R P B e IS, AE
R R A R sh R T TR v R

T A SEMU S . FERTURIR SRS (1D FIARNEK
TSRS (20 e & o trikng; (3 HAE
Tl 2 PR SR B . HAPRAC B RS (4) KM E
Filgs  (5) WANLTIHEE:  (6) FshPEE PR mE

b & b s e v LRBAAFFHNZR (B
AEEG NSRS, T35 AR AR 67120

UG 25 4 KU, BT mimshite. Uik e e m

S i o A < (V) T ARG AN SN 2 A1 T e 5
B, REMEE. fipliie.

2201, F14m




T e i R4 2022 5 1 FBREMRE

A== IN o0 4 FA TR A )

EE&EA H DGR ARAT A A R A =]

N 53 G A T R 4 TR AR Hin e mA Hn e mc
B R S A 000331 000332

AR T IR 50 22k & K #Ue
#

878, 252, 252. 4445

5, 751, 996, 995. 5447

§3 EEMFEIIMESFERI

3.1 EEWMFHER

A NI
- WA (20224201 HO1H - 2022403 H31H)
ELALE S0 — —
Honfe mA Hon e mc
1AM EsE I s 3, 994, 301. 39 66, 639, 628. 64
2. AR HAF 3,994, 301. 39 66, 639, 628. 64

3. IR e B HE

878, 252, 252. 44

5, 751, 996, 995. 54

e 1 BRI SRR A IR AW 5 e 15 T2 . TEA S A sehrili

i AT EAR T T A
2. AW S A

AEE AR RN . el AN (A& 2 fedr A2 shiicad)

FUBRAHIR B TG AR B AR A C se I s in_EAH & seti (A st , T
BT GR AR BANERZEL, B, A R ERs e NE, A CSe i A

AS SR P g AU 55

3.2 B HERI

3.2. 1 EeHrae a3 KI5 FINL ST B A AR 28 2 A LE AR

H ISR AV 0
B BT,
\ | s | kst S
N R 25 - e
W . ThiEz | s m O-6 @-®
EO N HARE 2
©) %©)
@
3
=4 0.4816% 0.0021% 0. 3381% 0. 0000% 0. 1435% 0.0021%
A
3
N 0.9745% 0.0017% 0. 6848% 0. 0000% 0. 2897% 0.0017%
A

#
w
=i
piss
=
=i




T e i R4 2022 5 1 FBREMRE

3=
. 0 . 0 . 0 . 0 . 0 . 0
e 1.9675% 0. 0018% 1.3781% 0. 0000% 0. 5894% 0. 0018%
3
— 6. 2774% 0. 0020% 4. 1955% 0. 0000% 2.0819% 0. 0020%
3
i 14.0771% 0. 0029% 7.0872% 0. 0000% 0. 9899% 0. 0029%
o
Lty
Eila= 30. 6885% 0. 0057% 12. 2600% 0. 0000% 18. 4285% 0. 0057%
M
B
o B TR CIH{E F 0
B BT
‘ | s | e o
N HEI S - UL s
B B KhrEZE | IR o O-G @-@
EAQ) > =6 R
@
3=
=4 0. 5409% 0. 0020% 0. 3381% 0. 0000% 0. 2028% 0. 0020%
A
3
N 1. 0951% 0.0017% 0. 6848% 0. 0000% 0.4103% 0.0017%
A
3
2.2121% 0.0018% 1. 3781% 0. 0000% 0. 8340% 0.0018%
—4E
o3
— 7.0443% 0. 0020% 4. 1955% 0. 0000% 2. 8488% 0. 0020%
3=
A 15.4513% 0. 0029% 7.0872% 0. 0000% 8. 3641% 0. 0029%
2
Lt
5] 4= 33. 3566% 0. 0057% 12. 2600% 0. 0000% 21.0966% 0.0057%
Mt
4

3.2.2 HESHFAMURES RiHHMEW R R LI RS B R i &
zilib]=d:4

=




T e i R4 2022 5 1 FBREMRE

minsEmARITHENEES IS RE BEEh EEENHE

(2013510H218-2022403431H)
30%

25%

20%

15%

10%

5%

D% T T T T T 1
2013/10/21 2013/3/20 2016/8/16 2018/1/13 2019/6/12 2020/11/8 2022/3/31
— MNGImA — WSERE

TinEmCRITHENEES IS RE PET BEENE

(2013510H218-2022403431H)
30% -

25%

20%

15%

10%

5%

D% T T T T T 1
2013/10/21  2013/3/20  2016/8/16  2018/1/13  2019/6/12  200/11/8  2022/3/31
— ISR — LS
TE: ARk et 7 BC A 4% H S5 5 B

§4 EHEARE

4.1 RELHE (REEEBE/NE) N

ARG | iF
N i
o W LATME | % v

57, 414



RNt i 4 2022 FA 1 BEER

EER | B
H | H

2 W EF

BRPESAE, 20114E %20
204F, WS e AT EARAT
A E B T AT
AT HR RS
H, HERZS 0 Mol
SEHARAF LSS
HH; 20204 A HR N2k 4
EHARAF, DAL
HhTHHEE4E (2020410
H30HZ4) . FnEsy
alifi s AL F 45 R 4
(20204E11HO6H &4 .
RO IE e S i o A
EHFRT 4 (20204F11
AR 2020~ . 06H‘§é\\) ) ﬂfﬁ%\
- PN S e L 10-30 - 10 | 4ifitfiidr BE R R 3 4
(20204E11H30H &4 .
s £ - 1 -3 R M 4
Rl B EROIE SR B A 4 (2
0204F11 H30H &4 |
hnE A i oe Bk 2+ 1%
TS (20204E12H 14 H
24 . HINERANNH
TE AT IR & BIE S5 4% 7
R (202012 14HE
A Hnm g A i 5
RUIEZR % 5 4 (20214F:6
H24HZES) Firphnk
RERNEFR T L (20
215E10H26H &4 3k

L

Lo ARBUH U B2 IR S0 28 AR R H 3 DUACR: 805 15 vt
2. AAEHMUMN: .

#
=)
=
o
=
=



FRInEE T4 2022 RS 1 FE R
3. ERAAEIRA TSR TE5 ML & SGE T2 GIESll Bl A5 e
BEARE) MR
NP T Lt T

4.2 WREWINEEEIBEEMTEH O

AMEIN, EEEEAAFARFERSOIREFA AN KT A BB A
RSN E A A NBERA at, oI 1 QIEZF R eik) S Rk
M S FRIE .

4.3 ARG LA
4.3.1 A3 55 B HIPAT B
NTATIFERRBTN, R HFT AR, B H A IE S RBAL S . Fla
A SEEVRIERAT N, ARREE (RN RILAENEFR GRS « GEFRTEES
EHATATLSEERSEL) - GEFRMRESE PR SR = B 5 1 /05D
SRR A F NI, FlE T (CPnESEHARA R AT GEIME) « (F
NS E AR AT FHZDEHIMNEY A T B &2 7 1A X R8T W
HAREIE, e L2 B2 SRR R T S 0 b 2 BE K, AT RE AR
Ay« B2 i B B IS AT e i . ARG N, AESEEAHT T AT
AE G I FE AR R, ANAFAESR FEBR H R o A AT AT A

4.3.2 REZHITAREI RN

WRAEFEIE R QEFRRESEE AR AT ERTER) » AFfHE T F
H s 18132 S 4z il R R, 5 B fnaimoxt 28 & 1) [R) 5 Be 1m0 58 5 1) 4% AT H S 1 32 2
& RN, AFFHATIES 0 250, XA ERANR I B & E TR R 2S5 fE bt
T iids, MG RIRFE AL 5 AT 0. RGN, AARAREAES
558 5 i AT SE 4 1R H A1 2 5y BRAS D 1Y HIAAE by B AR I 1R S 24 H RS & 1Y)
5%. BB G IR BARFAE R [ AE 54T N, (BES G A8 o 22 0 i Ge vt o3 A A A At s
GG AR, RYIBLB AL A B AR i & (T BEVE . AT S AR A R B 57
HAZ G TR

4.4 &G WIS R RIS ES T

W75, 20224F —F LM BN T ke, BTN 5w iR T,
TR FEM, BE i & N RR A AR 2BIVAGESS, 1T RATRE R 5T iAok
a7, BJEIZEP EAT, EFAREARRBIEEARKT: BAE, B FER MR
Bakn, MIATIEERE, RATBARYERF AR e TV i 5 BURIE I

JEH AR, NBUGRRE » HET BRI RO RN L, IREFBOR I IELE
e FE . WIRESRME, WX, T2 ST M R AR A,
{ELBEAE S0 A S I B 3k i B8, B AR B A R th X Bl — LB TR It

70, F14m



T e i R4 2022 5 1 FBREMRE

ARG ORI —FZHS AN ERE T, FREMM L, FEEPT
1o A PARAT A7 S R AT 55 1T, MR R, A E R IR AATHHE BN 787
JREARRK, HeMaksemzhtt. et WeasthhIS-For, EiS KRR T,
PSESREDNGEIE R T NI R

4.5 MEFHANESHLSERI

BEWRE WA PN HAKE S FIFE 1. 00078, RGN, 2RI mPIHE
25 N0, 4816%, [FIHAMYS7 LA I HE I 25 %6 0. 3381%; 4R A5 AR H i T e 4
UYAAE N1, 00076, ARG N, ZBIESMFIHEIEE N0, 5409%, FIHDLST L
FLUEU 25 % N0, 3381%.

4.6 WEMNESHFAEABBRE SR~ HERE RN
ARG ARG AR B AES: A TAEH MRS MHRa AE AW A A
WHBEETER T ART AT i .
§5 WEASHE

5.1 EWRESHHEHMR

. e S B
e i H &% (n) Wl ()
1 li] 5 AL 28 #% 5% 2, 888, 621, 389. 50 33. 82
Hpr: fiigz 2, 888, 621, 389. 50 33. 82
B SRR - -
2 SENIR A G R 1, 457, 485, 350. 23 17. 07
e SEIKr= IR I S R 4
Ll ] ]
3 BATAE RS H AT &A1 4,011, 829, 609. 54 46. 98
4 HAh B 181, 992, 097. 97 2.13
5 it 8,539, 928, 447. 24 100. 00
5.2 & M EIGRLFEIH M
e 3 A T HE b
FF5 i H &% (70) (%)
1| i A5 Bl e i B S 0 - 8. 68
e M= [ ey i % - -
2| A ARG F ] e ik % AR 1, 892, 460, 140. 90 28. 54

811, F: 147



T e i R4 2022 5 1 FBREMRE

Horpe SRl R B

VE: 0 I i [ A R B R o 2 < B 1 10 B B g 5 U3 P s 1 i 8 A 0 5 B
(A LE A PR ] B 22 £

15 2% 1E [B1 M i 3 & R AR 1T B & % 7 1B A9 20% ) i B

¥ . o b .

| kEEM Rl E A5 4 B PR E B (%) JE A R
—5‘

1 | 2022-03-30 24.61 | BE&meE | 4N TAEH
2 | 2022-03-31 28.54 | BEAMLE | 4N TAEH

5.3 EESHREHE TR RIIR

5.3. 1 REAEGTHRRMRESHLRL

s RE
Tty IR B2 AP 23 R IR 91
et A R B AL AT 2 ) A JUIRR e i 1L 108
Tt A AR 5T 2 AP 2 R AR IR B IR 52

WME AN B A ST TR IR T 120 R 1F L % B

AR S A R B 08 2H T R S TR 120 R A% 00

5.3.2 HREYRBRAEFHRIKYR A0 Hpl

e

P26 A SRR

B IYIPR 57 o 2k 4 B
PREERIEE] (%)

- YIPR B 5 o 2k 4 B
PAEERIEEE] (%)

1

30K LA

35.01

28. 54

Horp: A AL 397
R BA A5

30K () —60K

13. 25

Horp: RIS AF S 397
R BRI A5

60K () —90K

22.75

Forpr JolRAF SIS 397
R BA A5

90K (F)—120K

3. 74

Forbr JolRAF SIS 397
PN IORER IS v




T e i R4 2022 5 1 FBREMRE

5 120K (%) —397K (%) 52.77 -
Hop: FRAFEEHIE397
R I E 2 A : i
it 127. 52 28. 54
5.4 MEMARTHEFHRR AT 240K E 0 %A
AFRAE HA P A AR T 2 P A R R A S BRI 240 R R
5.5 MEPRLFF MM RFEFRBELE
e R it Ak ) gﬁj%;f
1 [ 2% 53 77 - _
2 JATEYE - -
3 SRtz 626, 385, 046. 90 9. 45
Hodr: BURME SR 626, 385, 046. 90 9. 45
4 k7 - -
5 i 1A i % 75 - _
6 H I SRR - -
7 [ Ml A7 5 2, 262, 236, 342. 60 34. 12
8 HAth - -
9 At 2, 888, 621, 389. 50 43. 57
10 el AT LR IS 397 K B3 ) )
S er

VE: T DU i N SR R A A o 2 < B LK LU ) 7 T A S S E AT REH R 22

U

5.6 Mk IR HIR A B 554 Y P VB HU I /N4 B BT 42 2 B B 4
7 b e R
B | BB | BEEEGD | ek G

27 s ’ (B LL 151 (%)
220 AR AT CD

1 1112221037 03{? BT 5, 000, 000 | 498, 557, 459. 69 7.52
220 AR 1T CD

2 1112221041 041 5, 000, 000 | 495, 473, 148. 36 7.47

3 | 210308 213 H08 2,300, 000 | 231, 502, 036. 25 3.49
22% 4&_%

4 1112294634 - H R 2,000, 000 | 199, 047, 020. 45 3.00
17CD042

#1077,




T e i R4 2022 5 1 FBREMRE

22] PEALERS
5 | 112291063 }: e 2,000, 000 | 198, 449, 397. 23 2.99
FRATCDO18
22 PHALEE
6 | 112290461 - e 2,000, 000 [ 197, 107, 290. 80 2.97
FR4TCD006
22 BRI A
7 1112294410 H+h’=1 TR 1, 100, 000 | 109, 501, 081. 81 1.65
17CD039
8 | 210407 214 %07 1, 000, 000 | 101, 393, 127. 29 1.53
9 | 210302 21302 1, 000, 000 | 101, 206, 651. 17 1.53
10 | 220201 22[EF01 1, 000, 000 | 100, 633, 009. 02 1.52

5.7 “BUTEM” 5 “WRBAE” B KE & H ™ 1#EWE

I H i 59 175 19
25 1 A i 25 B ) 4 X B RO, 25 () —0. B%[R] R K 5L 0
45 3 A O 9 B2 ) e v 0. 0370%
45 3 A O 9 2 ) e I -0. 0174%
5 3 N B AR H i 25 2 1 4800 {8 ) ] - 3848 0. 0155%

2 31 P9 S 8 ) B 30, 25% 15 1L 1 B
AN J A AR i < AR R A A7 Al P PRI B HELIR 300, 25% ) 15 L«

5 HA A I B B A X {ELIA 20, 5%1F L ¥ BA
AN A AR B < R R A Il P R B ELIR 300, 5% T DL o

5.8 REWIRIEMER A o 2 B 7138 LB K/ HEAR OB+ 42 B 7= SORFESF R
il
AT AR WIAR AR FFAT B SCRFIE SR

5.9 BHEASMEME
5.9.1 E& U

AR FE L 4% UL R 7 AT TR

(1) AREESATECR R SATE, B EXT RULSENBAT 7R, $4 08 S T A 2R B8l
R R IE 25 [E L SE NI N S4TI0, ERIRAFIANFaREeY, & H RS A
B AR TR R LA 5 W s A SR i i i S & B Pl . 78 S9vk ik
WL VFAZ 55 B BA 557 1T DR F A ROASVE B R, AN & B AW T8 5 BT 1 15
F o

117, Ft14m



TNt i R4 2022 FH 1 IR

(2) O 1 8GR FH PR BRASVE T S B 5 587 1 E ST A R A2 5y i i it 5
FRIBE B B IHE R A R, AT B A A5 A N A 2 AL B R R AS 221 ) 25
R, BEEEANTREGEH, RAMESOR, WEEERA M EXT ST =R,
HISE TN o APER BRANVE VT S BE 5 037 1B 5 52 138 1 B 0 1) 2k < B0 70 i 0k
FIHGEIT0. 26%0, 4 PN RNARYE MRS H] 10 7 2R A &, o, X3 s
BB EGEIL0. ST, EeEEANSRSILEANDE 80U, SH8. 1imAl
REE RN R H G AT IMEEN, R E T TE ERE L O S & 5 E, JF
HAZ R E REAT I 22 5

(3) W M IEYE R W% ER T AT A E A RE R S EL 2~ Se a1, R
BN ATARYE BARTE DL 5 2 308 NFUEE, LR AE SR SR (IR Hs Al

(4) FASRIEEEI AL E T T s e 1), WERE . i oprig o, 4%
BB E M E -

5.9.2 AR EMIN, HEREMAMTRIEFTREAERT. HERIT. HRRT. 8
RATH, B EARARR BB EE R TLRAE, RERSRFI BT —FERZRATF
B3R, LTIER. 20214E7TH16H, RARKSN RAERTHAETELTRES, WK
AT IIAK114507378; 202157 H16H, MARB SN ERIT M BEATBAE T RE 5,
BT TIK41007770; 20214E6 H21H, MR SITEHERAT T13K97207778; 2021484
ATH, BREETEAERENEBITE S G0 IR XFETH, RITZMF 0T
Xt H R ERAT T1K88 5 T, XSMLFAEAN I HIAE AL oK. AE SR EREARAT I
RIS B RSREF R SHRIERER A E S S FEXR.

5.9.3 A= H R

FE AT W Go)

AR S 9, 443. 60

PSCIE 5 5K 149, 590, 110. 50

PR S, -

HoAt MR _

1
2
3
4 JSEYAT ) K 32, 392, 543. 87
5
6

HAtb _

7 &t 181, 992, 097. 97

5.9.4 BBA G T MHERH A TR I
BT LR, 2z S & Refa %=

§6 FFBAESHBERS
AL fy

1270, F14m



T e i R4 2022 5 1 FBREMRE

FoInGL A FngLmc

i GEPIIB S A TISE] 814, 710, 990. 37 10, 233, 286, 037. 19

R 1A 0 R 25 4 s EE T 47 529, 291, 931. 53 25, 379, 932, 414. 05

R A 0 A 2L 4 e I [m] 7 465, 750, 669. 46 29, 861, 221, 455. 70

2 HA A AR L & 1 B e A 878, 252, 252. 44 5, 751, 996, 995. 54

VE: e AR A LA R R NN S O B S A 00 R B ] 5 e gt R o0 2y 0
YRR A

§7 ESEHANZHERRERRFEET SV

Fe5 | 57 A2 5 H Lo () | £ 48 o) | EH%RE
1| 2R 2022-01-04 459, 495. 64 459, 495. 64 -
2 | AFHHK 2022-02-07 837, 697. 50 837, 697. 50 -
3| A HHK 2022-03-01 475, 435. 94 475, 435. 94 -

&t 1,772,629.08 | 1,772, 629.08

§8 FmBEHERHRKRNWEMEESER
8.1 MEHWH B —REE A E S L F1A B 58 1T 20% 5 1F i

@ T L e e A W AT A SN

% F A

2 | 5| HeblikEss - i - o o

% | 5| gtoonon FHA 5 A5 FR 5y VEE [] 43 %01 a0 130 5 B

7l 18] X [e]

20220128-202 2,009, 390, 06 11,212, 709. 3 2,020, 602, 77 0

#l 1 20331 5.30 3 0. 00 4.63 30. 48%

A 20220101-202 2,505, 134, 22 2,507,903, 29 )

2 920104 0.38 2,769, 069. 82 0. 20 0.00 0. 00%
7 AT R
ARFE AR5 B P A7 B — B VR A 4 0 E 9132 0 et 20 AL LR 3 TR AT 1 4 I A0
Pk, %RV AR E A HO S A I, (e A A BN A s 53 4b, %V 2 7E AL R L
FRA ORS00, 354 TT RE 00 N RO I [T 35 A8 B 7= 2 () b ol Fl A «

8.2 HMBRE IR HMERFER

p

9.1 FEMXMHHEXR
1y AP IR 2t mh B o T 3 98 g e ST (R ST AF
(Rt g e a5 )

2+

§9 HBAEXMHEXR

137, Ft14m




T e i R4 2022 5 1 FBREMRE

3y (OB i TI7 40 4 L)
Ay FEGAET L VRS SO . TR ]

9.2 FBUHA
HEEHAN HEERE AL

9.3 HER AR
B ENSp Atk JE IR X LR35 5 4R G ARk
B Atk JE R i P IX P K255 . F255 R EDE R
PR E ARG BUF SN, TS wRESEE AN InESEHEE R A A
ZIREIE: 400-00-95526 (HKig#)
4 AMbE: www. bobbns. com

FinESEEARA
20224204 22H

1470, F14mW



	§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  影响投资者决策的其他重要信息
	8.1 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
	8.2 影响投资者决策的其他重要信息

	§9  备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


