FHIESFBNINERF 2 SRR -EH
THRI 2022 58 2 FEEEERE

TRIEEN: FHEFAERA A
TRIFEE N FHRERATIR B IR A 5 RETAT
HEHAE: 202244 A1 H—2022 46 H 30 H

L



HERR

AR A TS B RIS B AU A IR A RKSE GEFATREE
PR S B g HN S B NEY  (BURRERR “ CEBINE) 7 ) . CGiEZRM
RAENMRSE T E I RIS EEEM ) (U@ ¢ CEEIEY 7))
Je Ho At A SR 5E il

2019 4 7 19 H iR ENNTERF] 2 SEG T E IR (BLUFE
FR: AESTFRD Bon, BT 2019 48 7 A 25 H A d EES B 34
SARAE T AR BN A 2 58S B BRI R R O DR
kL

BB DO SHE . EhRR 53 0 B 0 BAE AR S A TR BT, (|
AMRIEARL S TR —E &), WA RIE R

EERE RIS N AT RO A R AR RESAT T 2022 7 A&
W% T AR I S48 AR . RPN R H A SN A . B AIEAR
LA TR B . MER MR ST, RN R B PR
SEREME AR T

AAR A T N A B EE T AR RS

AR S (s E] 2022 4F 4 F 1 H—2022 4F 6 H 30 H

— 851X

(—) AR
EATTRIBFR: PNTEHENMNERR 2 SEE RS R
BRI [l U A R & R B R
E45HRIROIH: 201947 A 19 H
EATHRIT T B bR: B0 &R TR, DU i g B A
Wi, TEA R T AR R b, ) G S RECRR ) 4% % T3
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

L > ML 2\



SR e I D R PR B UL
EE i RlisfEr = Pt
ET RIS IR R ARAE s AR SR Er TR [ e W 2 2877 s T8 T R KU i
Al (R2) o EHEEA (C2) &Ll EHRE
(2D E&TRIEEN: THUEFERARA
(=) EETHRIFEEN: HERATRO AR AR REST
(0D FEMBHEHM: FEIES Sl T AR ITEA R
() £HIMEFHME TR RIRE RS ITSES T CRpik &
O

—. 4 REEANBRRE

(—) REREHETIERE

1. $HE BB

2022 FEEE T ZRPE, FEEATHAEMINE, B8 TECRINE R R PO
2N, EFREEN A RS E RSB IS RS T . ek
SN REEKH 2 BAT, BN A G & 7 35 5Ok e By, — 2=
ZRHF B E R, S maE i PuE IR 5, BRI P s AR E K
T, REREER I E K AT EAE 2T — DSz . K PR S ENAT I
MR Fy, SRR BUR E fURE 7S HIEAK b, 2SS E 5 F 4 18K H s b 1
WS, KBMET 6 A4y FOMC £ BnE 75BP, 5 Al 56 Bt 5 22 . U
JE 50BP MR FAHIEYY, SR EEEURE T A& 2R RIE T A
T R RO, T BRI SRAT THDR 5 AR (R I AR B A5 OR 1 RFEE TR B R, 23R
05 R P I Bl P S R

PEIE BRI E N AN SRR 3 I R B R s,
LY MERNZAET . 4 AHEERI RN E, NSRS
WORAS, AF=IESNBCZ B R iy, IR REEE NG T, P2 BN
FEEEMISEm . 5 A0 AR B st It iR, (55 TS0 ) 7% it 4 45
HéE, RTEPERRT, 5 NG LOULRRAAS . 6 A4 LOREE S
— 1R 2], 6 H 4 PMT 315 50. 2, HE[EP KX [E], A5~ AR5 2 T



MRS

TR AR BN ORI 77, [ WBCGRAK IR ARG KOy B2 . 3T 0 [ 55 B
B (FLEARREALTT R — 8 TBORTIE) , ESRIN PRI TT BUT & IG5 A AT
PR KSR, B ERS WIS L IUGIRE 6 HIRATEAR KT8, J19 e
8 HIRAIEEAME I s, Jrit— DI K E R OB MBI, 4. 5 A
SN TR EE K /b o B BGR T T, 15 SR BN R BN S R
SREEHER PR DT R AR P A B, R R AT SR, BLRINR R
X Ak Rt A e AN E ORI H (SR I . BERERFIRIGOL T, R m K
HEFFDIAR o

“FEEE R BURESL A L, 5 AMERERNiE e, EN
LR IIBR, Wit Tt — 2P i Bt MARE K UWIR D I 5, Ko = — ¥
T RIMBERRN KECRHZ M G, T P MBS &SR R 5 1[Z D
IR, N SR IBcfel IS B 4 B TSR HP SRR R BB R L o7 e fikan i, 5
ERNGIDS Qe e R SR T

5 RS T == A PE B 5], ARV OTFURIE B A, ANFDF
PR IR RS A . IRBAARBORFFEE I G, — E R IBCT G A 4,
KB sehifE A ECR, KR, BblosiEEaer, R, R
HBIX A5 PR 22 A i/ o AELTR] IS A AE 0 48 045 IR 22 2E R O 15 00 o

eGSR, ZHATI B BOR, (HEE 5. 6 H i 2], %
T H SN EBORIZ P AT, BERE S AEGIKE .. 2 TIKRE, K
WA F AL SN, ARG BT 5K, BORTTRAG IR ZA B M7 98k
BURM ISR 7 SR FFEARRE . NN R N AT, AR SR A A b AR 7= AR A i
59, EHMEMUNESCE . B2, AT G A E R AL T =i

2. PR HRHE

FLAC B A SRR ——ALAT B R g 2022 4 "R R G,
A TARSL,  BIRFIRI s R AFAE RS, (BRI S B RBOV .

FEAHC B A SRS —— {5 SRS 5SRO R AP I45 I 28 Fi7 . Il xy
TRZEGE S AT\ AN S5 ARDEBEAT 70 My, X 18] 5 Wi it A £ 45 P RS 12 4T 2
BLGEMN, AT 705 FIA 22 5€ O BRI RAT 32308 AT (A 035 (10 it b it

=
N

&

S
)=



. EAEFR AU MRHERGUR: s B R B SN il
WG R G, DURUME M AR T 780 KL%

A 2 18 508 SR —— A AZ 5 SR LSRG H AR R AE A N2 & AR T 3 X
B AL At b, JE I T A SR AR AR AR S (R, SR R 24T
B, DISRAEAROR G AR A AR sl i die et , B B NCRE AR 8 77 () (10 ARG 4 4% 1
SEN ST I L. QR 5 Sl . Jarsfe shm . AL aud 4 it 2 25 1 S
BRI ZER R DMIRER RIS

3. SERrERfE

FLAFE S SRNG: 2022 4F “FFE R B, HemAL KA, B
IR AT RSN, (R A AT OB e R AT = R B AL R,
I TR TS ME - OUEATECE,  DIIRS AL S Z T e .

BT, BATEL 2R O E A T ARG A7 S P XU AT K45 e
(7 Il LASE 5 I T 4045, BOAS AR W o IR i 0 il BRAR B o)™ 4%, P B R R
LU EEBURZR H0 0 H IX B i B IR B e 5 4 e, B 2 i I R MBI
BrAE 55 K0, DA [ 2 [a] i BB D T /K R BRI 5o A2 LR 858 FAT
FAEE RV FUOLS, BN, P29 A SR E AR G R .

PN T BE S AR 2R, 2 EAT ARSI SR BV E, s A ZE
DTS AE I A 2 e o H A R BRAT ML AR KR T L AR A T v, (HEER A T
i, R A IR E AT AR .

PR BRATE EIRATBIR LB, 45 & R M AR R G T K, SEarvFl
AT, JFRIREE . WXL, WRFGHEG AT KI5, DU
PRSI AS AL BN AU 2 o

FEABPEIT RATA WS M AR, MWAZR . BWEZ TS AL, 4
ME RIS, SR H R AR R E T

4. RRKRREE

JEH 2022 =, SRV LT BRI ABE R R RS MR
FRART R, HERANTFE, BREIERAA TN, R A 4
DafE LTI o - A1 o8 5 B 500 T4 20 i X 2 B i e B g ax Bk BF e s 17 1
WOMOAHENE. =FERIBLTARIIIR T8, RN A iR, £

N =T )



[ 20 5% BARWIEAT A7, (R o S UF 8 D R AR5 5. TR s A (138
MK, BASEE N I RS B 5O — PUCR TR MBGE, WL E RKERE,
FBAHIRATRE T 7 4 FOMC 28 B AR 75BP, BRyH AT WAl Re S, 45
WHFLE T RAEM BRI RBOE, 2IRRAMER R .

5 3 P ] P 22 5 ISR R IR RO . 5. 6 A BB I IE AR Bl
PENE AT AP AR TR BORE D HERE, ARV 1% X0 o [ 22 5 (1 5 M i 20 5
F RSt T [ A A 77 B BELRS FAAIG 7% SR P 00T 2 15 S )i 1 S o AR T
KA 2 GG I U0 1E, JO RSN E U RO g, R N ATk
B, PTREAE LIS E A H PR S, A RIS A E A PN, 5
M e RO il K S B R R . WBBUR R 1, B o E ) 2
FEREEB N R, N R B mALEAT, ARTHRHSRE.
R Al R AR SLTMEAS O, RS i RN E T RRIEAN AR KR AT AT e
AR, [ PSRN R S0 LR B A, 8 0 26 4 A A AN A 8 TR AL
TR R AR AT REXT CPT RishfE R .

BUOR TP = M BUBOR KR8k 77, (LR BB — T BUK
B EESROFIEH T 06 6 Ak 5e, SI5HE 8 KT HEEAE A e . Uk
KB =M BBCR A BT, A BRI 20 S5 Y SR, Bt i
FIA LA SE (S A EE 5, 1 A4 MUF RIS R 5 2= MLF FISR LA
), BESEHRMEUCE T MBCE, hREGNZE O BB, BB M
AM, {55 A4 LPR T, SRR, BT 905 H s BN
I, FRE T — BB SE A5 AR A TR MBEE I E O .

AR W BEBCR 7 [ L AR TR 6, HECRAE R HE AR
WA BRI K, AU IRE RTINS, Fil KRS EN S AR,
KE, GOtk E T BRI Sk T LA R, AR
I8, TRMBCREONTE SR MR TG SRR, SR KRR AT
KIARE, FA A ACF R TR S 5 B, % BRI AR A K 8 i I
AN S I — A5 B AT et ) 8 S AN U 1 = R 7 ISR S R R AR, TR
XK b TR R A B

T KRR T BB ) e HR B R R A DR M B, SR e

;| . ]



RIFDG . AR T EH U H EES 53, WA CIES), 4 5%
WBUR A B nes,  mh S5 IR A SR 5 BURF RBOT 6 & BRLBE R K
YRBE BRI bt e s RN A 0 0 I 2 KR U5 2R T . 4 — BRI
WS, sEh MEW RSN EAEREES EHSR, SR MRS
FEFEA . UGS PARTTE . BRI RCR M AL, R ERT & friF i
T, TTHTS8 S ARG OB X Tl e et s, BARESE. i
P R] H RIS R IR . D)1 BRpE YA BB . ARHHERTH
AEBCIRBER RO F AT 510 % BRI AR TP & 2 etk .

Pl fUT i, BRLRF &R BT, Wi BB, Al
A 150 . BEIGRM T 28T ILAS A Z20E i, (ELRE Jm S 1 R 53 »
ANV AT EWE . W F e A, MR BRI EE, RiER R . f5H
B R (1 e [ . BEAAORTE 845 H R SR8 7 k5t

(=) WEREAE

1. B&ETHRIBIEE MY

ARG N, EETHRIEHENREY GEZFT B PR S5E H
WA ERINEY  GEFIT L E VTS 5 B RS EE M) Al
AENEIMRLE , AEWESHE R TR R S5 N BEATE AL SR 577,
FE RS A UG R 2l B, MRS TR A AWK AR . A THRIIE(E
HEEM, EMFESTRIFAARNGDNT N, AEGITRNHRREETE
FALIIIILE o

2« R EHlHRE

ARG, TR BB S S R B, ARG R
PR B S AR SR RS BEAT A N M . B AP

B S B 55 BT S A - EN A REEAT S L H %, R B
SRR I RE A 1) A LA RS BEAT DAL, R ST BA S ST B8 58l 558 1 DT e 45 A
&, WG TR BN A RUAREEAT RO PRl SR AR .

DR B LS 2 X 8 W] A% T B A PRI AT SN AR, AR B
THRIRAE XS . T RS B RS S5 EAT WL RO AT, 2 H 2 il 42

N !ty &Y |



RCE NS RNy I a=
HHEHR R, &S XU B B I BEAT A B XU AT 5 AR 527 »
e A R B R B U, R A S 55 B 1] S

W A A, ATRARIA, ARG A, ARG HHRIEEAN LS
KU PR & PROG A0 REFL HEAT ST IR 2w A S| EE AT AR B & U1 Rl 158 45 10 22
RKIHAT . AEGTHRIMBBRF . R HRE . SRR ER T & M
ISR ZHATAEEEN, RERELZS . BATZHRER; KEIHA
AL S GO ARG B AV 25 4 9 s s R, MU

(—) FEMEHER: ol ARTT

FEM &I 20224E6 H 30 H
1| S BEA 141, 431, 376. 62
2 FH R B A 154, 751, 401. 92
3| LS TR T R A 1. 0942
4 | RIPERALES RIS = E 1. 1942
- = N
(Z) EMNEEN 2 5= BB R ERIE
ALl
1.095
1.09
1.085
1.08
075
1507
1.065
1.06
>y S 2] \ O © Dy Q A > Q 3
9v° DvQ & 1@9 & & & DbQ & & &
R A IR I U U I g A 4

Ha AR PTIES R B R R B e



. £6iHRIREHEHRE
2022 4F 6 H 30 H BA: ARt
1. BEEHEER

5iH WIRNE GB) T8 5 1%
AT 14, 910, 778. 79 9. 6353
THR AT 4 21, 075. 28 0.0136
A7 H ORAE 42 2, 816. 64 0.0018
figr 4% Bt 193, 411, 356. 48 124. 9820

SENIR A <5 Rl 8,017, 427. 51 5.1808

Fopth % 720, 000. 00 0. 4653

g a Tt 217, 083, 454. 70 140. 28

ks S TINER, B A G s R S E B 0 T2 A AT R R E

2. WERIREIE G R A THRIE 738 PR/ HEFF R8T 4% IS B 40

z ERRT | IR | HE | T
1 032200188. IB ﬁiﬁ%g 150, 000 15, 202, 479. 45 9. 8238
2 012282148. IB 2255;;?33_[ 150, 000 15, 033, 267. 12 9. 7145
3 102280150. IB gﬁﬁzf? 100, 000 10, 385, 265. 75 6. 7109
4 210208. IB 21 EJF 08 100, 000 10, 238, 950. 68 6.6164
5] 196460. SH 22 TEp7 D2 100, 000 10, 193, 306. 85 6. 5869

A HrbdcE OB NIE TNEI R

h. KETHRIR GBI EHER

AR 202246 H 30 H, FHIEFZSMNEERF 2 SEE K& HITR7%E
PERE N 21708. 35 FiTt, 5 PEIRE LA A 140. 28%, FLAFA T SE4F S
PR 1 55 77

7 ™ S

N ALY



N BETHRIR G BN RAEL

T BAG | PR T AT A
(=it H=E X 0. 3%+ 44 K4 fH 2 Yo A XA
H oA H N TR A T R
H %%
ENAT—HEA TR T 15 E
sk H=EX0. 01%+ M4 KEL fHIHE ¥ XA
H R H RN 9%
E NET— H&E A8
18
NSRRI | B AR AN GHRET R | S S pri s AR T | SRR A
HERAEEN,, ASHL SR | N A LSk 3R | &6 AN H IR
THEEHE, 75T — U0 GHRm | #EnF, B AAUEOS:
THEFUE B 280, #LLZ | R, s TR
S I T B 2 E T SR SR | N A L SR R
P, b 2o T S o R AT | ME DL Ay, A E IR
FAMETF 6 1A HX 60%H Y SR I

. &I RIGFEIER

AR A AT R B B 1 DL -

AL
B S BRI 25 6 S 1) 3 H 2 i ISR
123, 343, 786. 57 24, 428, 108. 77 6, 340, 518. 72 141, 431, 376. 62

I\ BETHRIRE BB R KRS EIFR

WE I A P FETE B0 GRG0

. EEETER

() RGN, FESTHRIEHEAERK, SR E,; 8 A=
=K, BEETALE,
(=) ARG, AEGHRIBREH AT

(=) RGN, AESTRIEEA=22Z U EESE,

I F LA,

5

\Y

N



V) FEAIRE N, ToHE R RIRAZ 5 4500 S AR B8 B a1 K300

+. FEXHFEX

(—) ZEEGTHRIZFEXE=

Lo CRT#EHE. WH MO R BRI SEhrfa il A s Al
KIKTT 2 50wl E 58 BRI 2 5 -220331)

2. (CRTEFE. WF. NN G LB FRBAR . Shrizihil N H A

KIKTT 2 50wl SE A B8 BRI 2 5 -220430)

CRATIETR AN RA] 2 SHREG 55 B 58 & [F-210601 5T)

CRATIEZF SO RA 2 S8 5 E BRIV 45-210601 5§r)

G

o

- W

~

CHAIESR BN RA 2 SEE T B EIHRIFEE 10
(HALIE R EAUN R RA 2 SEE 518 B HI R 878 H5-210601 #7)
7. 2021 fEAEREGE B AR S LA E IR

8. 2022 F5H 1 TRV E Bk LI E S

9. A4 WA T TGN Bb SR HE A

10. BB S5 BEAR LA B

V1. oA o 30 Do 4 3 1 S A

(=) BRAR

M4k: www. avicsec. com

SRR

SRMEREIE: 010-59562622
B F XA AE BUE LS, S REEANFHIEREERA A



http://www.avicsec.com/

	中航证券鑫航双季聚利2号集合资产管理计划2022年第2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4月1日－2022年6月30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：中国证券登记结算有限责任公司
	（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
	产业债方面，复工复产带动需求回升，市场煤价格韧性较强，对煤企利润形成有力支撑。疫情影响下多数行业信用
	（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）鑫航双季聚利2号产品单位净值表现图

	四、集合计划投资组合报告
	1、资产组合情况
	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
	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
	2022-07-29T18:24:38+0800
	DESKTOP-KL4EJNM/ZHZQLP
	保护PDF文档安全




