NNNNNNNNNNNNNNNNNN

REEHEREER 12 BEARFEHITR
2022 EE —_FERFEEMRE

EERT

ARERE (FEAREFELEFLLAELE) (RTHE L
MEEFEEYFMESENL) GEAHREENEAELFEE N
FEENE) CEFAMREENMAER = EEURTEETENZ)
B A KA E HE

G I N AE R KR B RS B RN B B iE B 2R SEAE
B ER 12 BEEARFEEUK (TH “E41HR7 K “KEAI
X7 K, ERRIEREATR—EAF, S RIERKKE.

HEADT202247A25 HEZT ARE, RREREFIT,

EHEAN. BEAREARE B PRI N E L, RN T
I,

AREFFHAZEBERARTHEE.,

ARE B FHLFT LB NART T,

A E A LB E: 2022 424 A 1 H—2022 46 A 30 H

—. BARIEN
LM REIEFEEFER 12 FEARFERITL
RE: EEUHEFS



CEA: REIEHFRM AR

FEAN: THEBATRG AR

AR E: 20204511 F 30

AT AL 89,576,637, 994

T ARG RIFEER Y105, TRH.
Z. AR ERA

EatX R EETEASE (B4 )

FERISRITSHE

1.086
1.084
1.082
1.08
1.078
1.076
1.074
1.072
1.07
1.068
1.066
1.064
5 A WD S D> & DO M

Q‘)Sﬁ ,QNQ ,QV\/ S /d)fb 5)('3’() ,SQ’Q ,Q(OI\/ /60,\/ 5§’3:L
¥ ar v fﬁgﬂl Qr]j/ fﬁgﬂl Qr]:l/ nESL’L )

qv
DN 2> 2>

o]

> Ay P oNb WP q/b( o
fvéo o m’Qb o m’Qb o
& v @ g
S

o
2

P A >

=, RATREEARBRKE
(=) WEEHA
BZE 2022 F6 A 30 H, BAITRIEMAENY 1.0092 7T, AR
S ERKEN 1.2509%, Fa TR #M R TFEA 1.0836 7T,
a1t RI R iHgEKE N 8.3600%.
(Z) HEZHEEN
& R



NNNNNNNNNNNNNNNNNN

%, BV FHLAF, 2@E VAL, 2016 FUREREILR
Bt A IR B RN A B NE R AR AR, HEGAR S R T,
RERFZE, EREZWHAFRFEANRTRE, B 2020 F 11 A
2, ERZILEAEELFR 12 SRR FEENNRAEZE, BF
RAFHIREICKMBRLRT, AL NLEE, RE=ZFAHE
EHMRBREAATH M EHE M. ATHAA.

(2) RRFETRE

1. T3 A K ek

NZFE, AR —FEHEFEE, REARR L, Z2THE
MHEAY, REBEAE, EAEMETET, BHEURNE, KA
‘&, %&ET 4 A 15 HIEX &£ 25bp, 5 A 20 H LPR 23 T, 5
FHIR UL ETR 20bp; MRECKR 7 E, SEERBLIER, B L TR
KATHRE, 6 AERQAFELAFE, LFFLTH3 AT, £X
TR 3.45 LI KA E AR, HER 8 AR ARFEA T BRI
RAE, 5 A 2 HEFLEREGFAZENELIELWN, WEsLE
Z AR BT AL PR IG IR A%, * & & 5w Ho ) A A 2 g
TR A2 EA T AN Z 5 R RIE R, BEHSFETHE,
RERZEZ L RIEEER M, XM, (B & & FFUEH,
HR g EFHEREURE, EFREREFBE, XEEEFE
ERHFINEE. RHHEAE, KaXBEREH LT, THE Kk b
fhoe REATXAAEALEEELS G, TELURERENE, X5



NNNNNNNNNNNNNNNNNN

HEERD, ARFERRGENER, PELARAH, HorE R
FAOBEN, ARREFREX, PEEANG, TEEXR TR, &
LA GEGTY, HEEERELATTRIE.

2. AHAEERE

CEERBKBEFESELN, GREESBE, EMUEERE N
TRMERAE R, TitBERBHEALASTE, SAEREKRTET, E
B B R, AR T AT ARBHENLT ENRAEH L&
FAY, B ESEMET ANERARE R, Kot RS i
Ko BEALANZFHKERF, REABR L, THREET KL
RRELAWIRE, GrEEAZEERS. MH—HE, HUERK
BHRRE, REEAR AT ERARER, ZFEEASEHAR, Mit=F
EWGUEG A E, FRKEATREMRA, K7 T, ZVKA R
FHRE, FeBUTRAFER TESEMAAT, FEAE. EAkE
WE A, THGREREENE, TELTAEHZEENLE AR E
RINHATNEAY; —RAEENBIEEAZK, FRALERI. £
ERHeTEHTHSE, EERE, HEHERH.

W, &ARIEEFR
(=) BAUTRBEXHEWE (2022 46 A 30 HD

1. BEHAEN B ART T
M H HRTE i R PR
BAGH. FHEELET L.
HHARIES A1t 2,534,981. 08 2. 50%




(e ey 38,237,079. 87 37. 63%
B F R 0.00 0. 00%
oK 0. 00 0. 00%
B R % 0.00 0. 00%
HA 60,850, 705. 17 59. 88%
F = RAE 101,622, 766. 12 100. 00%

Ee HME G MBCRE. MR EARESBE .

LW 77 7 B AR IUE

2. WMERIRBTE & 5 AR H =2 E W R/NEF IR+ 4

i 59 48
F iE % 4 E#AR ¥E BRWE WS & AT
52 iz (/ BR/5) (AR RUK =% E
Bl (%)

1 PR ¥ = 127682 | 113,000.00 | 7,271,437.31 7.16%

2 22 ¥ 01 184411 | 70,000. 00 7,032,928. 77 6. 93%

3 PR & 139243 | 160,000.00 | 6,555,731.29 6. 46%

4 | 16 FHFEE53f | 1680050 | 100,000.00 | 6,320,301.37 6. 23%

5 21 3734 01 197475 | 50,000. 00 5,200, 630. 14 5. 12%

6 BR 57 127045 | 14,354.00 1,851,663. 05 1. 82%

7 AR # R 113042 12,000. 00 1,261,009. 32 1. 24%

8 A B R 110059 9,500. 00 1,007,009. 11 0. 99%

9 AR # f7 113621 4,000. 00 562,334. 79 0. 55%

10 R % 51 113620 3,290. 00 466,998. 37 0. 46%

3. ®KHRAaHMEME
(1) AEASWXIAMBFWE+LIULFFT, TREHAREE




NNNNNNNNNNNNNNNNNN

WL EREWNIL R, RAEREHF TN —FRNZIEE S, IEFR
Z BT et AT IE 57 o
(2) REASUXBANIM +LILEFT, RARETELE S

Ko FEAELEERE. EoEZIIEF,
(3) S a1 X E A 3% 7= By A4 Ak«

ENRE 5 A 60,601, 133. 49
W% 75 H 3K 249,571. 68
R A B 0. 00
LR A 0. 00
HoAlFE 0. 00
A (AR 60,850, 705. 17

(Z) FAIRIERAAEIL

FEAREIN, REAITREZFAA BT EF A,

(2) FATREF kL RHFRL

RIFBEFLE, KWL A RE SR EIRE F UL BAE T
B, 44 401,688,379. 047, LLF| ik 22, 878. 8614,

(M) £AUHRXNNERE. HKER. LERH Gog) &8
R RERE, FRAEIMAFTARR

1. ERFHTRA A

AEAURERFLW — HE AR =% E0 [0.5%] £ % =%
R, HEAFELT:

T =E X [0.5%) +~ %4E5fr K%



T YEHRHTRAESTREESR;

E MBI —HEAWTXIKFEE.

EAUHRTESEHUR, FFEIM R EEEAFREA
RAGH TiRE, BREATEFESE—AA G HRINTHEE K
EERFRANEGTRAFF — AL FEEEA,

2. HEAFE HIHRA LA

AR ARG Figw — HE AR =% E8 [0.02%] F %
iR, WEHEWT:

T = E X [0.02%) =+ 44 ZfF K%k

T HEHNITRAESITRIFE F,

E HH—HEAWTXIKFEME.,

EAGUHRNREREHUR, FFEIM R GEEAFREA
RABNTRE, afREATEZES —MAEHRINTHERK
HEFANEEGUTRIF P —REIFEEE A o

3. IEHFEX Z A

EAURBAEEHE R AN ZFEF T HRELHACE)
WFEE . AR B ELRA . WA EH XM F, ERIENE
R Rl

4. FHAb g A

WG FoE. Nk, EEE. LSRR, RERZIINES
WXIER, BliERKP SRR, Fitk, BRE. £4TXER



NNNNNNNNNNNNNNNNNN

WERA. EMEICHAF, BEEARER L EEENLA L S
Bl S DBy B R AL, %5 IR X e AP\ LA 5% A, K& At
X372 AT

RATE R F (A ) - K78 B ARARIERAT 8] 5% A0 R ok ik
MEAESTXRNE, FKFTT P, SHEEELTHRAFINK
WNSH LM R, GEEAMEEARZNLRE, HEE
ANEFNEREF TR, TAEFEEAL LG4, HFERAMN
RFEEBEATRCD T MERLA T 27 EWRAT A, FHRKF
FAREBE R TRATFANIA, WHLEKRF FWE LT RUX
fFRAT 58 R B Bl 4 2 9 30AT, Bl ss 7 AE Bl £ WA A
Fo wEREFT - ARIIEME, BEEALARITE ANGFEAE T
BT, FEANTAERA X

5. HEMF M4 5

ARGWXEEREFRENEERLHTH, LEEANEE
MMAMA, EREAT LM, NEME; RESITXEZELE
PREWEERAM WA R EARE ST ZREFFIIX, FEiHK
B AR AR KM AL S, mEEA EAREN AL
T o AR A 2 SR AR R A S AR R MY m R SR S TR 2B G R
MIKF, EEAEA BN ERAM WA . FE. EARELMA
WEXHENAREUHRZELE T RENNRAT A Z AN, 8
AR ZIAT o



6. & H AR SR

ARG EES TR, ZHEAMFE B S ETRL L
B, TEAREEZRF A R R B SR, R b S 4R
HEIMETHILE 6 M — R, BREARE AR S ITRIREUL &
WEBMET, X AR RN R RA

KT 5 A X SE R A oo an B oK T xR Ak S AR Ot 3R A E
BV BN 4, PR 60%6Y H AT Sk SRR B . L SR BT R AR B EA
BHARANITEASSEREFHH, HafekemTgfELH,
R AT o F S8 ez T, 1= 8 BN W & 48 AR TR B TR e
i AR, ZRAK BATAERT .

Wt Em EE AR FRLEEAN ST NE. B
& RNEGAREAFEA, EEANF IR E 25 BB N 4
WMt 20E, FAAET —EERHR AT EAME EHTNE,

(1) & A S 4R B 42 BUR U -

OERF &V SEHMITREA R, ARSI ELIH. ZFEAR
Hi A AR S A R R TR SRR, @4 A0 AR B e R B ey, W
G LFK & F Ak, ZHRAR DR SRy, L SR
MR 2 Ak, et R R B SRy, SR AR
H P iR,

(2) b e 4R B 4= B 7 o -

PLE—A KAV SRR SR BT B (AT “ E—



NNNNNNNNNNNNNNNNNN

A FRBATHE 7, dok & B R BTIR, Ankh B E H A,
ARSI R R H Y E— M SGRBTR B, FE# A ge, U
WHY HN E—A SRR H, TED 2 AR sHmitEE A
TR XA i Sl 2 % R,

FUBRFEENHENADT,

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

P1 Ak & i B i $2 H B9 B2 AL R 1t % (8

PO A b — SR 3R BT 48 H oy AL R At 1E

P oy b= 5 R B4R H oy A% 1E;

D A3t 2 X 8] 7 42 K4

R 4 4 b o 7 % 5

W S BB AR A

B=Ks (R-R0) *60%+D/ (4 4 X %)

E= I 43R B

RO=MV 55 3R B i1 42 5 v 5

K=r S5 30 BH 1 82 H X 5 B0 2 X £ — L S BT 4R B % P
#1E,

(3) YEAWTXGH 7. BRERESITRE LS, £ AR
BEBRAEA, BFUALEEANLERMALE R, PRI%EEE
Ao

() EAHXIK ), BERIHA

10



NNNNNNNNNNNNNNNNNN

RESHRIMATRER P HEEARF A REE, FART
HRFABAEL TRV SWEE. HEAUAEA TR L L ERE
W MAG T A AT R EATHE K, P AN “ R A
YER 12 SEARFEEIRT . FRMFREHE, KEKP T
GEHEANREAREN S5 EAEREEARE LTS5, REAH
R — R TR LED, AHERRTHE, XHEHLH. THE
Stk KBS 55, HETAEATHRIWETHE K H#T.
EENERLREA, £ ARELEANT KR KA LG
W, GREHFEHE, CEARGHREAITRE, FERYTE
L, TREXEAEEHABRLRE, WEXEEEHL S,

., EEFETRT

(ORBEHNARE S REE ARG AKE EETH ALK
EAHRIEEA. BF. HELSHHFLER.

() KA N ETRINE R A Fos HRRERF AL
E &

(2) R FEHMHAESHRIHEEA. L AHELHNE K
EHREEARAZIBE W TEMAH.

(M) A AR AE AT RN R EEE LK LK.

(EVRBEHNAE ST RIALEERLBER RS L MH R
RENHNEAET,

GO ERBREENMESE, WE. AP ARRERE, BH

11



NNNNNNNNNNNNNNNNNN

AR, ERERARE M AT T S5 RES R PH N8 P, &
GA 4,499,231.79 1, WA LA 4. 47%,
. BEXHEX
(=) AEATREEXHEF
1. REIEFEEFFR 12 FEEFFEHEITRIE 81X
2. (RZEILHMELER 12 5EAKFEETRUAD)
BARKIEFEEFFH 12 584K FEENNE~THEEF)
4, (RZELHEELER 12 SEAEFEEHRHEE R
5. BEALFFAEMME. ELHE
() FHRBERER TR
BRI TEEAETERXTEHEE 1 54F 021 #
Pl 4k: www. dgzq. com. cn
fE W EEIE: 0769-22119271
BRAN: REE
EMAIL: zcgl@dgzq. com. cn
R EAARE B EAEE, TEHERARZEFRRGH
ENCEIREE P /N
RSEAEF R A TR E]

2022 £ 7 A 25 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

