FAES BN A4 5 SRAR LT
1

2022 £ 1 ZEHR-EEHRE

TRIEHEN: FHEFAERA A
WRIFEE N FERRAT IR A R A | KRBT
HEHAE: 202241 A 1 H—2022 43 H 31 H




HERR

AR A A T B B R B P AUIE A IR A AR IR GEZR R A
BN E T RS S B ML) (BURRIRR “ CGEEINEY 7 ) G
FMRAENMASZ T EE WS EEEME) (BUNRR “ (B
TN 7D M AR R E I

2020 4 6 7 9 HHALiEZ=&EM A A4 5 SEA BTN (LUNER:
RESTHRD Bor, FEAT 2020 4 6 A 15 H i EIEHR BRI L2
PRAE T IE SR S A AL 5 S G B A BRI A RO B SL I R A
ks

BN LSS Y B0 33 110 J5 U 4 B AN AR SR A ik R B
A RIEARES TR —E&F], WA R

S BB B RIFEE N R ARAT B A BR A 7 R EEMT T 2022 42 4 A
ST AR I 5 fabn . I ERMARAEGMESEAE. FEANE
ARG TR TR e . HER R e, R LA S HE
Fiff 1tk A0 S RE M 2 AT

ARG A N A B BN ST R R

AR AR R A 2022 42 1 1 H—2022 423 31 H

9»

— 851X

(—) AR
Eair R PR EN T H 45 SES TR E E
BRI [l U A R & R B R
EA5THRIRSLH: 2020 46 H 9 H
A TR T HbR: B0 &2 e T HAERE, DU T30 B )
Wi, TEA R T AR R b, ) G S RECRR ) 4% % [T 3
BRI B I b A TR LA R R AT AR O B A
ff, FEEERTERIATIR T, AR MR AEAL 557 O EEER B, 5

N

g 2\ Nl



PRI e e B v P 4 R i o

Hitklia e BN BEEREAR S HTE ANLE, hES ™
EIURE NG EHAEH, 815 TAER e EIE RS AL S
TR 3 ¥ Rl % G At 4 TR B ol

A THRIAR I a FFAE: AT e e RE S B E B ), A,
I

SRS R R, 364 C3- Rl bl I
(=) SEATHREBA: SR RAF
(Z) EATRUEEN: TRHRTIR A RA R K57
CPD) FEMBHEHLR: h R %57 A

TRBLBE

() SWPEFHMEIPEMTIT: RIRE PRSI S P Gk s S

9,

. E85itHEENBRKR S

(—) REREHETIERE

1. $ 7 BB

BIRETHEL i EPERIRBMPOE R TG, BEE & A5 CHFEUE 7
FEVRES, 2022 F—FE ORI RIS AN B GRS
TEAERG, T2 M A B TR BE AR TR A A BR A TR I K b
INFE, EIFHTEARGE . KEAFEITHRAEANR, SIRRIEE, KIE&T
RHE S E IR THFr N ATk, (R TR A AR &, EEZF
AERFE RIS 77, (HAREL T LR R, BRI IEAE TR, BRICX S U ARz
HRYERF AT, R SPP R REFE I . 2RISR R, H
KRETEWENINKR, 7 BeA7 R N LR KR o M5 B0 v 500 8K 53 7 a4 i
Rk, AR A THA R PR K I G 01k

2021 FEPUZJELIK, YNNG AT 1, 25 BUGRANKUIN K398 JE 1A 5
FASAR T . R KBUR K I T, 2022 55T 2 M H, HEZFSLI “IFTa
BT T, . RN T A P55 SRR b k. (2
AT, AUFIKEIAEANDEYE, FRmEENS THigm. N3 HBk,
R MR T, 25 BEDHAR AP ) P 2, A BROK SR 8 il A K7 —

X\ = g %

¥ AN



FeaRKk, TINENENREZ SRS AE, o [ 22573 47 T 1 10 PR AT 36l ) G 1
ES

S5 MTIE AR, WMEG SEMBGRKR J, SR Py A BRI DR
RN TIR . RV DR E A 25 R BORH) M AT /7, T 2 2
2 R R B 71, N RRAESCRE, Bt ThBUR R R 58 52 0 9 5 HI AU K
JilE. BERORAE, HAUTE R MAeAT, TEME MR TE DT SRA R VBRI 2L
T, g REEE A A E

FERMBERRFF MR E R T, —FERmA LT E L, iR T
Wz, RAMGES, UIBRIONFIT S, BRI R RS IELL 2021 £ 12 HEY,
NIE AT, B R R BN EAT. WA EEE o, S vt kR R
B, AT RATSRETIT ARG T o RGN LA B8 Bt — 5 5ifa
SN R, 10 SFEHAE G — B ) A% 2. % SR, FIZIE, HEAHSCBUR G
Bndh, 1 A fBdE v Sk, SiEHBURE D, Uk 1. 2 Afé
DR KRR 12 A8y, Z RPN B priEiE.

B Ml R FFE 25 T e ERES, 1 H PPT. CPT XUB&. KK 1iE
DA, TR R I9A% RAGF AT, B AR T R AL, AT R AR I R
OMO~ MLF A2, B iy SE AR FHYIAN W 5 e s 5 25 JU1 PR K 25 PP A i ot =R 41
T 2. 3 AHUTESRAWIRRIRE . T8 E A TUHBRETHE, R R U
2, NSRBI TR L R RG] A BRI 1 4 DA KR SR T A R BT
NHGEAKERT, Gl 2 EH Wi BN, IR & % g AE Al et &
=¥ AT

RN BAN KRB RS &, RS X B G Tl ml w2 [k 2
TOCH G4 T AR X AT TV BORSCRE, R EL T BUR R B E 2 R e
f 2 H e RO g e . WERIAIZERE, —FEINBAUE A ZEA R
PIeEH A, ARVPHGRY MT PEIFSSRE R ER . X ZETTm, F
ZWE SER A G, HpoEsE. g, TR EIR. iR, NG
W A S, Hig. BRIL. RE. Z/. 558 R 2 E iR EEK.

FANR AT T, 2 R AR SRR T O K R AR R R A v
SRR Ao, EFREMTLEARITR . KEREE (KT



BE— 25 e R T S A T L RSB Y Bt 1) P R R 22 5 A s o A
M ALEAT L T Bua SR, — @R RARE TR MR 2 A SR EOR
REE O . R OR IR L s A DY IR, (E M B B AT Uk

i AR5 55 e AW, ISR ATV AS B ARG ST A 2 9, AL Ay dik 6 1 448 X DA
THiR.

2. BHKE

SR G B A —— AT AT B RS 2022 4E— TR R S BAKT T, R4
FRAATS AT BARK, T B8 5E A5 AN 03, Bis il as 24 A AT, ALAT R
ZERAE A BT K.

FERH G B A SR —— {5 PR BEBHE DR R E KGR . @i
FMAGE ATWANAMEIA SR IGCEAT 73T, K [ 5 00 2 o o A0 A5 PR 847 5
BB RGEAY, R TS R 22 8 0 AR e, 42 B A B P 4 1 gt
ATHE . ERUEFER A LU RER 6 B B R B IO T
JAME P SR e, DA RME MR T 78 00 IR AN I

AL 2 H88 iR SR s —— 2 R A8 ) S ISR H AR AR NI AL B AR T I R
BB b, @I T B A AN AR AR B A, B R R AT
B, DRI AR L= AR N M AR 2 A s, B B RS AR 5 5 7= [ F A 6 4
TN SCPBIE L. IR R G 5 Hus . G g . ias e th R B Hw
5 R ZEERHG . NMEER RS,

3. LBRERME

FIAFE AN : 2022 FF— RS RS THRAA T4, B8 BRI T HBAILKF,
1M REE 5815 AW I, e Gas A B BAT, 6 b 3RATT i 2 8 AT AR,
FEE G AR A5 1 I GOEAT I, DASRAAT A B 4R T 2

B J7 10, BAVE PRI T ARG« AR LRI Py RO T 45 A 5t
[F] IS 4 LAE Sy IF [R) AT 4%, BUfs Raf@ i s o % i 7 T AR R i ™4 . P Rl iR
Y TR S USRS 43 b DX I R R R AP, E Y B R KR R
BrAE45RaE, DA [R] 46 2 [ R O B AR T 3K R B I 5t o #E BEIR SR N A1
RYEAS AR FOR A, R RUT, 280 A $5 008 R 15 75

b A5 7 T 3 22 H0AT M R i I & A BT e o LR BROR ATl BER KR

\

Jilg

==
T

:l

(“

-wd =S



e RS AT P E1 (BB X I A AR E B R IR AR . AT A
ERE, ERATWAIZEYE T BAT WAL, BRI,

POt iR ERATBIR T3, a5 &R PR Ra b KE@s, SEarvtH
AT, JFRIREE . WXL, WReHEGITHE IR, DU
PR A A2 B B 2

GV BATAW SR s bs i, WATR. EREZ TG, 4
ME B, ST ERAR S B R e .

4. RRKRE

JRBE S, WS R AW KPR, ARk S L ok
B A REVR LA FE BRI R, EREAKR R, HAAEBORAHE T, &N
B e S ARp ) v BB PRI & HE, DL R SCIBR Al I DRIST S Bt Th B 3 E0p M 4
DriRz g tEse m, AR ARG ST E IR I ORI M, AR T L
1 T )1 2 A AN R YT 2l R A B R 20 Tl A= 9 B 5
W PEE T AR N, it TR BT, Wik KU K.

H N abr @S A L, ERE MimiE AN, FHEERIIEL. R
BURSCHF o — RIS ER [ PR B 3 s i o RS SR B ATIAETRAR , b )
Bedi A S BOR R 6, XHEBT I 5 HIS2 MR AERF S, 7B (I N B 1
BPkE, B INSCHRAEIC R A D AT BE PR, EERRIR X ETR BEAR
ENTT IR, R EOR SE LR S, ROR 22  AE E Ri.  E
RN A . HATH 3 I A IR & 58, TR, & xE
X BRI B S R L RS A PR 3 SRR 2 ST O . — 2 Rat KB o
FEBINR G5 BORE AR S e KSR T il W % e A 53 IR A [ 77,
NS N XERBON TR, 55 AT RS R B, 5 BUR 55 XU T 70
BORE, HIRWIR EZGHsAT IR E 2 Bk ATy, BT REKNSE,
207 MT ISR E R E BURRA KA Bt — Pk, Mgy T
FaE, MGG A BERIE, REORP RS ORFFR R ®E, &5
BRI,

FEBEAEE T FOHR 0 A A B Rs DA B KOy 28R, BB R
71, BEMBCRLLIEE MO E, S0 M T 308 . MR EHE RE H Al sk a5



SR R E 58 P (E R e e B ok = K Vi TP S o I R i 070 ARG R 2
SR DIV SR G B R B 75 SRATATME DAL RN A o, AEBURIFFESCHF R, 58
WK A 2IZP BB s A R Bt # ok sl (EITaiibEz fitb. DLKE,
IR 1. 2 A e Bdnasii B, Ehi s aTHEBERE e X8R, R
M BURFFE ST SifE LA BE ST IS N, B 1 o B0 A R AT 35 F) ] e
B/

B 225 RIS IE B R BN SCBAETT R IS A, ARRGTR 1 5 71180
IR 2 5F IR FERE T 54— B =3, KRG, HEA M 1 i ek b
HN PAERER BUR R DR B, il 5453220 BT NI MBURZ A
FESCIBCAE NS I = rh, B A B BCRARAEARGE L B o Bl SE R 2 R 4R 40 TR
PR R, [ I T ECR AT BE A R B A MR RIS 77, AT xS [ Py
B MBI AR 2T WIBAR A ER MRS i R DL R A Bk B (m) i, HE T Ji i
g, BGOSR, EARMAEBEKEDRR. SFHEERE,
FRERBOR R IR IN,  BLmECRAE N E R IE SN b, i
[IERZ R N S BYP 7 < PR T = b Nl s S O

JEH R, REHiTETEHAREEE N, @AW, I ER
Py A1 VE . IR TR I AF AL 2 i BB 7 5 A 1 ARG o ol £ =4 T I
G A ANy XU A 55 5538, DA Ja) 46 2 [ (0 B0 A8 B 0 T 1k R R 5, R
BRI i A A B A, (EAERTIE IF  HaE e, SRR AR AR 22 Al bR
{ENGE SRR AN P TP N i 1 (E ST SN TS o N L A
BORKIM AL X Sk R & TSR FIE I, RIBAT RIS P2 21k
i, A R ZE A ) R R A 3 8 AT S S RIS B X BRI T U 9
A 2t o

PV I PR 2 A . B AR SRR X i K BN RN RER AN A% =
RER . A OEEMMIERSE, BRI ST LA R IR RE 2
HEFFRC RS . W BURIBBOR A B . FoRam IR L DT IR R,
(B BRI . RE A M55 AN, HLALIBE RS 17 28 0 LIV IR, il
FUEBUHR R Sedt fie o AT A i et A F iz Bk .

ey S |



(=) WEREAE
1. &&HtRIEEEREFH

ARG A, EETHRIEEN S GEFFRE SRS 5 E
BNV SSEEIMNEA)  QEFFMISR S WAL 55 50 B RIs R B e ) [
FAB AR RE , A WSAE L TR T B o ) A8 B RS AR At
RIBEF=, AL R A A X R Bl b, OSSR N OR R A . AR
GIREESE G, EMEE S UEAEAMBIATHN, RESITHRINEK
WE BT S RIEIE .

2« RBSEHIIR &

AN, EE RIS BN RN 1 G RS R B, WS
PR ENY ST AR KB B AT A A A B R A ATV

LB 2 Y 55 B 1 5 S BN AR RLREAT S AU EE A%, W ERS B i
MV 55 AR I AR S AR IEAT VRS, 5 1 B AN s JOx B 55 BT 1T e
MR E, WA T E B IS K AT R PP PR S .

DR B 2 XS o ) A T F AT S A, R A R
B RIOAE RS Tz R B AR S AT 0 SRRV, 2 2
i) B B 7 B b 5% XU A28 AR

H BRSSP E BHE A I R A7 0 R R AR O% XU £
s REIVE S MR E B, IR AR S5 T R HE

WA A, AT A, ARG A, ARSI EE AN ES
THRI S HLAG 2 AT RE T2 A IIE A 2wl SR BE AN A S 5 1 Jal d I 3
HIEORBEAT . AL AR R RSB AR %7 1y
FFEMEMER: ZLHITNEEEGN, REBURERZ S BTSSR,
RKRIHNwAE G KGO AHRNME BB A 55 B B s . 528, HERA
et

o i



=, K RITERN

(—) EEMFEHER: i AR
FEMFZ TR 202243 A 31 H

1| SEUlcsA 135, 786, 126. 74
2 BRI = EHE 140, 246, 593. 86
3| AL A TR B EHE 1. 0328
4| B ERALEA TR B A 1.1028
(=) WA A4 5 SR {ERILE

18035

1. 03

1.025

1-02

1.015

1. 01

N\ N B L\ T\ -T ) B \ . A S
/Q\’/ /Q\/ ,®/ /Q\’/ /@)/ /@’/ /@; /@/ /6’3/ /6’3/ /6’3/ /6’3/
O AR A A A A A A %@% &

HE RS PTIES R B R R B A e

M. £&tRIREAGRE

2022 4F 3 A 31 H mAz: AR
1. BreHEEMN

i H FARME (o) TE & #{E%
BATAEH 5, 164, 289. 44 3. 6823
s 4% Bt 152, 007, 009. 48 108. 3855

SENIR A <5 Rl 13, 180, 394. 33 9. 3980
HAh 7= 20, 000. 00 0.0143
wrERE T 170, 371, 693. 25 121. 48

vt IS IR, B Al o e A HE R i 2 T2 S S e B R 2%



2 WEHIRIETIE G R ETHRIB =38 EL B KN R HT F45 IES5 B 40

|52 . X e %

- WEFHARAEG UES5 4 K HE e

=1 {E%
20 Iz I,

1 032000246. 1B B} PPNOO1 150, 000 15, 127, 500. 00 10. 7864
20 PN L

2 102001404. 1B % MTNOO1 150, 000 15, 100, 500. 00 10. 7671

3 042100288. 1B 21 T i 140, 000 14, 032, 200. 00 10. 0054

: ¥t CPO01 ’ e :

4 196432. SH 22 5t#% D1 130, 000 13, 020, 800. 00 9. 2842
22 GHERn

5 102280150. 1B 120, 000 12, 036, 000. 00 8. 5820
J% MTNOO1

A HrbdcE OB NS TNEI R

h. KETHRIR GBI EHER

W 2021 43 A 31 H, SAIESEIA AL 5 BHE v b

SAE N 17037, 17 Ji G,

A BB A 121, 48%, FTATA#8F T SE55-E

HEM T2,
N BETHRIHREHAANFZHER
AN | TR e AT A
& H=EX 0. 3%+ 44 1K RHHE WA X
H oAy SR 1 5 0 7
E ORI — H iR
T H=EX0.01%+ 44 7 RHHE WA XA
H Ayt I 4T 2 2
E SR — F 03 2 (i
R | B R R LSRN R | A AL B o R A T | 3R DU A
HEREIT, 205 AL R | A B SRR 4R | i 6 AN —
TR, 75T —JOlSURm | W, BB RIS | K.

THRIEHE R 2 AT, #RLLZ
SR T G 2 5 v IR L SR
P, b £ T - 4 25 v 1 A
FAMET 6 4MH.

B, A A T B
N A W G i o 32 2
ECL EEs sy, B E IR
X 60%H) MV i -

X, DS

“ Ay



€. K65 RIGFRIFER

AR A AT R B B 1 DL -

AL
SRR AR SRR 25 680 S9A 16 3B HS 473 A AR B
122, 044, 984. 99 57,729, 612. 52 43, 988, 470. 77 135, 786, 126. 74

—_

J\s & RIS BN B R a2 B fE ot

WA N AN 2 EETE DL GREUE L)

. EEETER

(—) ERREMN, AESTRIEEARESREK, DB ILAE; {£E AN
HPAK., DA LALHE,

(=) AEARREHIN, AESGHHRIRHRAHE LT,

(=) FEARMRE N, REGHREBRA= 22— ERESR., WHELE.
(V0D FEARIRE N, TE R ORERAL 5 55 80 SR ot H A a ) BRI

+. FEXHFEX

(—) AEATHRIZEXHEX

CHATIER A H 4 5 586 5 E BRI 2021 4R55 4 LB B ik
=¥,

(PATIEZ 28 H H 40 1-5 SES 5 EE TR 2021 5 4 ZFEHEE B8
CHPTIETR 22 A0 58 5 5% 26 SCAE G BO™ B B RIBE N s AL I 2 5
(R EHEGRAA)D )

ChTIETREENUH A 40 5 SR B E IR B & B 5 1H)
(PIEZREATH A 40 5 SEE B8 BRI U 5)
ChFTIEZREENUA A 40 5 S5 BRI E i)

\Y

Ny



7. CRRUERENA AL 5 544 TR BRI KRR R 1)
8. AHE WA BT JF U Bk S A 4

9. EINNF TR B

10. F AR 5 391 o9 90 78 1) S0 A

(=) ERFGR

MI4E: www. avicsec. com

SRBEREIE: 010-59562622
B FH XA AE BUE AN, S REEANFHIEREERA A .



http://www.avicsec.com/

	中航证券鑫航月月红5号集合资产管理计划 
	2022年第1季度资产管理报告
	计划管理人：中航证券有限公司
	计划托管人：招商银行股份有限公司天津分行
	报告期间：2022年1月1日－2022年3月31日
	重要提示
	一、集合计划简介
	（一）基本资料
	（二）集合计划管理人：中航证券有限公司
	（三）集合计划托管人：招商银行股份有限公司天津分行
	（四）注册登记机构：中航证券有限公司
	（五）会计师事务所和经办注册会计师：天职国际会计师事务所（特殊普通合伙）

	二、集合计划管理人履职报告
	（一）投资经理工作报告
	1. 投资回顾
	2. 投资策略
	3. 实际操作
	4. 未来展望

	（二）内部性声明
	1、集合计划运作合规性声明
	2、风险控制报告


	三、集合计划投资表现
	（一）主要财务指标：                                单位：人民币元 
	（二）鑫航月月红5号产品单位净值表现图

	四、集合计划投资组合报告
	2、报告期末按市值占集合计划资产净值比例大小排序的前五名证券明细

	五、集合计划报告期内杠杆运用情况
	六、集合计划报告期内费用情况
	七、集合计划份额变动情况
	八、集合计划报告期内投资收益分配情况
	九、重要事项揭示
	十、备查文件目录
	（一）本集合计划备查文件目录
	（二）查阅方式


		http://www.eseals.cn
	2022-04-29T15:41:39+0800
	DESKTOP-KL4EJNM/ZHZQLP
	保护PDF文档安全




