NNNNNNNNNNNNNNNNNN

AEEHEST 1 5 FOFEARFEEE TR
2022 £ E—FERFEERE

EERT

AMERE (PEAREFMEIEFRAE LK) (XTHELE:
MEEFEEYSFMESENL) GEAHREENEAELFEE N
FEENE) CEFAMREENMAFER = EEURTETENZ)
B A KA E HE

G AL R B 5 R ST R R N B 2 e ) R SR AR
% 1 5 FOF 4%~ FHE IR (TH “EAHITX” S “REAITX)
FrE, EARIEAE SR —F ZA, A RIEF (KA -

FEACT 202244 A 21 HEET ARE, AREREF i,

EHEAN. BEAREARE H PRI N E L, RN T
Et,

AREFFHAZBERARTHEE.,

ARE B FHLF LB NART T

AR HAAR O BF R 2022 45 1 A 1 H—2022 £ 3 A 31 H

—. BARIEN
LM REEIEHFEST 1 5 FOF &4 % &Rt X
KA. BEXFE

EEA. KETEERAHEIRAF



NNNNNNNNNNNNNNNNNN

FEAN: KL RATRAD AR F

R H: 20214506 F 17 £

AT L 45,614,695, 881

T ARAURIFEER Y105, RH.
. REREREERA

EatX R EETEASE (B4 )

RS —ERIE S
1.04
1.02

0.98
0.96
0.94
0.92

0.9
0.88

(=) bHEEHA

BZE 2022 F3 A 31 H, BETRIEMAENY 0.9581 7T, A|
EHSERKEN-T.1249%, FETRI B RTEMEA 0.9581 7T,
E oIt XI R #EE K E H-4. 1900%.

(Z) RREEEN

X A¥

B, PRAMEAFLBFRNL, FELEELEXHEE. BAE

N



NNNNNNNNNNNNNNNNNN

B, sFEHERHLALR S . BRER, BRAIEEE. AlEHRHE
B X7 BE Rz E, BTARER = AEMERFAE, IR
w. NeHEEE, 82021 46 A 17T HE, EAZIEREZT 1 5
FOF £ 4% = EBHXBALE, CEBREELANER, BFRKF
R EIL KRB #TF, REZFRABEENNRREAATHEEH
Hi. ATEAT

(2) RRFETRE

1. 8 B AR F K e B i

—ZEENSBERBEERRAERET . R RAR. BNE
EREGFEKZASTAEZZWNT, RETHEH T EREZ,
RS S Z AT 10. 5%, A1 AR 36 T AT 20. 6%, T IE# it 5 3
TATHE %, RERE S, BAEESL, —RAGEFEHFXRTE
BB E

—ZEUR, ARAGURIERHT PHNREGMIEST, BREE
TR E A, B TRETHHFELUTAT, #ERIATE,

2. REEERE

TR, e E, MR —EENARERENER
T, XHHT A5 RWETFIEE R E N H ™R ERED
B, BHRTAEAFTHEZEZAE TR, FE, ALERLT 5.5%
By GDP M B K, XEREEE TRMAEE N, REKICEEFE,
KA. RRRKEMBARAE A WRBREA R, KA E,



NNNNNNNNNNNNNNNNNN

IR I BRI R EME 6 HFRREATHEHET

BB E, £ LRREFRET, Hoks 50, FRE
LRI, [ BFAF S B EE R

RuETHTE, EAFFURNARRAE, RRKEZHI, B
SHELERARERRZEZHLN . SMEREZSE. BNEERE
R E, RETHlEs ek, BMBERTHRAEHT —KEE,
EREEEETHEIML, BETRFETENRTRETT RN,

Flk, AE6RE E, EEARENGRGM., TATHTEZ
FHE ML, BEFEFHENE,

W, 4RI EFR
(—) £EATRBEXAEWME (2022 £ 3 A 31 HD

1. REHAEN B, ARTT

3 H HARTE i &K P B
RATHEH. BHEET 2.
7 RAIE4A AT 353,763. 04 0. 81%
e 171,103. 11 0. 39%
R E B F 0.00 0. 00%
B 35,703,302. 68 81.51%
SN DR dy 0.00 0. 00%
Hh 7,572,238. 44 17. 29%
wrERE 43,800, 407. 27 100. 00%

Ee EMF S RUBCHE .

R EA] . ENEE S w7




& £ RIEH
BT £ LA .

2, MEMAHTEEESHTRNEFAEE LA ANEFHI £
i %5 48

. . WHEEEE
)= iE 3% iE 3% ¥E HR WA St
3
= £ ] (B (AETT)
EH (%)
KA EMN T E
1 008820 5,540,488.74 5,893,971. 92 13. 49
iz A
£l A E &
2 \ 009005 4,509,594.88 5,642,405. 11 12.91
wA A
= K 4 = Bt
3 000385 3,316,646.56 5,164,018. 69 11.82
WAMF % A
TEREEE
4 ‘ \ 001338 2,619,172.34 3,981,927. 71 9.11
RERERAC
KA EFEA
5 \ 011066 865,211.22 2,899, 322. 80 6. 63
IR E
6 | EAXRTTHR& 006151 2.411,642.21 2,547,658. 83 5. 83
7 %9 Bk ETF 511360 22.,000.00 2,299,770. 00 5. 26
8 £ BTF 512980 3,400,000.00 2,278,000. 00 5.21
BHELHRE
9 \ 002657 1,369,984.50 2,223,073. 85 5. 09
L&A A
10 | KREZFRAA 008269 726,449.07 1,043,616. 73 2.39

3. HEAAMEME
(1) ASRSWHX AT THIEFFT, TREHAANRKEE
WL RZREWNIE R, RAEREHRF TN —FRNXEERE S, IEFR




NNNNNNNNNNNNNNNNNN

Z BT et AT HIE 57

(2) REAUXBHANI+LILFT, RARKETHEEE ST
XeRAEEERT. £ F WL F,

(3) 5 &It K| A F 7 B9 A R

FENLRE 2w F 3,001, 430. 13
E 77 7E B2 4,570,808. 31
R A 0.00
L AR A 0.00
Ho 3 0. 00
A1t (AR 7,572,238. 44

(Z) FAIRIERAAEIL

EAREBMA, KAEATXIEALAFFERLLTEF XA,

(2) FATREF kL RHFRL

RAEE RN R, RBEHAAR G R EZIRE F K w5 BERT
#, a2 40.007C.

() AN ERR, HEH. LERH (0F) FF

et REE, TR FAFER
1. EEFWITRA AT

AKEATXERBFHI —HES TR AT EEW [0.8%] £5H =%
TR, TEFEWT:
T =E X [0.8%) =44 5fr K%k

T A& HMTREE IR EE %,



E MBI —HEAWTXIKFEE.

EAUHRTESEHUR, FFEIM R GEEAFREA
RAGH TiRE, BREATEFEE—AA G HRNTHEE K
CHFFANEGTRAFF — R EITEEEA,

2. HEAFE FHRA LA

AEAIRFE FLw — HE AR FK =% A0 [0.015%] £ %
iR, WEHEWT:

T = E X [0.015%) <+ %4 52fr K ¥k

T HEHMITRAESITRIFE 5,

E Nul— HE AR H =% MH.

EAUHRNREREHUR, FFEIM—R GEEAFREA
RABNTRE, afREATEZES —MAEHRINTHERE
FEHRANEESUTRIFF —REZFEEE A

3. IEFEX Z A

EAURIRATIEHE L EMR G FoHE FTRAEELHINCE)
MR E . AR B ELRA . WA EH XM F, ERIENE
R Rl

4. FHAb g A

R GFEL, . TER. LERH. KEZZNWES
TXRIER, Pl Rk PR, Ttk ER%. £4TXER
WELA . EMEILHEAS, BT EARBEA X EEENBA NN



NNNNNNNNNNNNNNNNNN

Bl S D B R AL, %5 SRR X e AP\ B A5, K& At
XN 7= AT

SATE A (A« RAIHRIE B AR ARIESRAT 8] 58 A AR K %
BEAFAESUTXNGRNR, BIKPIT P, EHEEFETR AT
NN LI LM I ERR, 2EEAFMLE AL LRE, &
HREAZFINZHFA TPk, THAEGHRNEEALAE S, £
AMEBANFRHET BELKE KA 27 EWRTRA, FHRIKF
FAREBE R TRATFANIA, WHTEKRF FWE LT RUX
FHARAT B A e 2|3 2 BN AT, 348 7 AR m I - A B AR K A 3T
Fo wRET - RARIIEME, BEEALKITE AWM FE G T
BT, FEATAERA X 5

5. HEMF M4 5 :

ARGWXEEREFRENEERLHTH, LEEANEE
MMAMA, EREAT LML, NEME; RESITXEZELE
PREWEEREM AR EAR ST ZRE T FIIX, FEiHK
B AR AR KM AL S, mEEA. EAREN LN
T o AR A 2 SR R0 R R A AR R M m R SR S TR 2B SR R
MIKF, EEAEA BN ERAM WA . FE. EARELMA
WHEXHENAZEUHRZEEE T RENNRAT A ZAALH, €8
AR ZIAT o

6. &FE A G RB:



NNNNNNNNNNNNNNNNNN

REAUTXEEG TR H . ZHAGHE B EATRIL L
EHE, BEARBIETF MU EERIOLSRE . RN L 5
HEBMESBLEANA —K, BEFEAREARESTREBL 5
WM, TR RIIMEWIRF,

ARG AT Rk S AR BT 4R g 1k 6%, X T & AT X LiR A
Wi a8 3 AT 0 R AL S BT 4R Sk B, B AZ B 20%Y
AT 4R e SRR . b SR AR B R v R B A B LR AT E R 4h
FNGFRH . ek eRaeBTaHAEES, KEMRKEMHEE
Wz T, IR BB A 1 £ A AGE B T A SR E A, £ 4T
AN¥ BEATAERZ TR,

O % 2 A b 55 457 B 4% BUR U -

(1) EFAVSERBTR AR, AEATXELLH, THEA
1R A B A3 R &R B3R b S 4R ;

(2) A HRBOL SR B e, WS RBI AL IR 4 4k, T4
AR W R B SR B e, b SR 3R B AR W R 2 P dolR; B AT R
I BB AR B e, b SRR E E K Ak,

@ S W Tk

PLE—A % A AR BT R B BT8R B (LT AR “ E—
A SEARBNHIR B 7, dosk & A b SRR BT R, AT 46 3 A T e,
LA AT RIS H o E— AN SFREIT R B, FEim gy, U
WIS H O =AM SREBITR E, TR 2IRKRL SRR E N
48 X 8] 1 & 47 Ak o3 R,

FAaE ETHEAR T

R=100% (P1-P0) / (P*D) * (4 4 K %)

P14 B 1H 4R B By 2 B it % 1

9



NNNNNNNNNNNNNNNNNN

PO £ — IV SR B 132 H B9 3 A Rt 1,

P b — b S B it 4% H oy 2% 1

DYy it 4% X I8 4t K 445

R A ALk 25 % 5

b % 3R B B A A R

E=Kx* (R-R0) %20%D/ (24 4 K %%)

E=2l 55 X M ;

RO=\F 55 48 B 11 32 20

K=k 4% B 1T 48 B x5 #9441 X | — b 55 3R B3+ 38 B 24 %
H1E,

@Y EATXIGH L. BEHEATXIL L, £FAREE
BEAFEA, WAL EBEANLERBMALER P FRKLEEA

() FAIRIK P M55 I3

AEATXNBEAHER AHEAATHFRMEE, EART
HRIBERESG TRV FHEE. HEAURES T RN L X ERLE
WA TR AR E AT RIABRTHEKR,, KP LA “REILEFEZF
1 5 FOF £ & F=EE K" . ZHMFFREHE, FEKP TG
EAREATRELFTAERREARETLEELE M REAITRIN
—MRTRIES, BEELRTER. IARE2H. XFEAT
s, WA S G52, HELAREATRINBRTHEKR, #17T. £F
HEERERKE, £EAREEEANA R KA EFHATR
F. EREFEHE, EEARGHEAPTRE, T1ERELEL
P, TREREAEHER LXK, WEXEFEE LS.

10



NNNNNNNNNNNNNNNNNN

E, EEEFHRT

(ORBEHNAESHTREEARKE ARLEEAH BKR
EHUREEAN. M. HELFHFDET

(Z) RMEMA R AT RIHRFHEG K REAREEFAL
R,

(Z) AMEH AR EATRIWERA, F£E AT LENM R
HEREBEARARZI REHITEMLS.

(M) ABEHNRES T RWRAEERALAERE,

(IORBEMNARES R AL EERKRKL ZEHMY RR
RENGNEAET,

G IEFHREZENHEE, BFE. MLARRARE. &K
AR, ERERARERMMABR T 5 5 REGUTXIGFE A5, B
#3,000,373.31 {7, @kt 6. 58%,

< BEXHEX

(=) REATREEXHEX

1. REIEFEE 1 5 FOF &6 K= F BT XIE 80X
(RFEIEHEE 15 FOF 4R FEEITXIHHASH)
(REIEHEZ 1 FFOF 4R ~ETEUHRFFEHEE)
4, (RFEIEFEF 1 5 FF £ K FEE XL E B
EBEALEFAME. TLHR
(Z) B ERER TR

[\)
/

w
s

(@)}

11



NNNNNNNNNNNNNNNNNN

EFMA: TAREAETRRXTEHE 1 TR Q21 #

F 4k www. dgzq. com. cn

R HEEE: 0769-22119271

BRAAN: RER

EMAIL: zcgl@dgzq. com. cn

RFEHSRBE B R ETEE, TEWEEARZIERRGH
N RAE [P /NI

FRFEAEFH IR A PR F]

2022 % 4 A 26 H

12



	一、集合计划简介
	二、资产管理计划投资表现
	三、集合计划管理人履职报告
	五、重要事项提示
	六、备查文件目录

