TR RS L 7 LE Z 5 B . QDI 2021 4R35 4 FFJEiik

AR R R FFENERREES (QDID

2021 SE5R 4 FERM G
2021412 A 31 H

EeTHEN: PRESEHEFRAA
EEeHEN: HRRITROERAF
wEXHBAR: —O==FE—H=1+—H

%103k 12 51



PR ARG IR R AL R S 4 (QDID 2021 “E58 4 ZER S

8 EHERR

e B NI TE 4 OB S RIEA TR S T R R BT 3 1R SV MR IR B K
W, JEO AR RS AR A e B AR AE A ) S BT AT

FEIEE N RATIR M A IR AR ARYE AR S FME, T 2022 F1 H 20 HEE T
AAR A I S5 ARbR . HERIIAR BT SR G SFEN A, RIEEZNE AR RICE.
e M ROA B B .

BB R LSS F SRR ST JE U8 A S < 5, (HAVRIE R & —
SERH

F B HIRARM BUF AR IARKER I 57 55H XK, BBEAEAF AR08 R AT B2
5t B AR B A HE S B A5

AR I 55 SRR H I

AARAEIE 2021 410 H 1 Hg % 12 A 31 Hik.

& HEmEN

HE 4 RTFR HER L RS E i 77 (QDID

B4 ARG 008095

5L oy AR 008095

e (e LI IR

BeA AR H 202046 H 8 H

5 A 2 4 3 AL 20 53,223,501.87 17

BV H $%$E$Eﬁ&%%@ﬂm@EﬂT,ﬁ%%m%ﬁ%
7 IR A ORA 1S 4

AHE G RIS MR E R b 36 R SCB R AP 2
AN R, SRS B A RS,
BSR4 2 0 A IR, S BT R 5 R

i b b BT E R ‘
Beot s AL A NS, TE (2K RS A TR e
FAMHIR I, 25 038 RSB L B WS, Fi AR
e
- 0 5 S 2 JE S 2 T R60% 1
hdye >
SRR b 2 B 25 40%
RS G, EE R T AR, S
SR 2 AT AT T TS 4 R AT, 7T 16
TS
HA TN L 4 TR A T
AL YRR IR F A




PR ARG IR R AL R S 4 (QDID 2021 “E58 4 ZER S

TR R HE 4 Ik S AR

AR R RS I f5i 7  (QDID)
A (AR BHED

AR P KRS IR i (QDID)
C (AR MMmED

N IE R FE A S Y

008095

008096

5 IR J 70 2 e ) 4 0

45,214,547.92 {i

8,008,953.95 1

S A

e 1. AFEEH LM, AFEECIL008097, CHRIELRAB008098, 5 AR M4
KWz

2 WEARE AR, AESARANRTHEFE 0.96557T, S416265969. 9843, CRAR
M EAEO. 959870, M #ii342943. 7641 . ANFEBAZEITTMAUFE 0. 15163870, LnH
38948577. 9447y, CHRFETLHIFEO. 15073 T,

8 FEMFHEIFNESHERI

SR #7666010. 1947 .

3.1 EEMEER

AL Nt
Eiag
N (2021 4F 10 H 1 H-2021 4£ 12 H 31 H)
EECEYY R =Y N
" PR Ak e PR Ak K

(QDID A AR T/ | (QDID C (AR M%)

1A s Ei 2 -1,545,872.50 -274,653.08

2 A HR -1,683,796.54 -361,247.56

3R 35) 35 & 3 B0UAS BRI 1) -0.0335 -0.0408

A RIS T E 43,705,115.61 7,695,908.18

S5 AR S B E 0.9666 0.9609

1. PR EEe SRR A BRE R NAWEEE 5 A 1 &2 A, Th N2 S bRl s /KT
AT 8+

2. AT R AR S AR SN . B HARON CORE A i A2 shiieas)
FOBRAHSE 2 FH G AR A, AR A3 © s s n_E A o (AR B 2

3.2 E&HRERN

3214 R G RSB EIN KR KI5 RIS B He il 28 R A L

1. FREXFERS (QDID A (NRFHHD -

\ o TG

pa | PERHCR | SR | e fﬁkq&?ﬁgg -5 | o
@ R | delixe | FRE

TE=Z=ANH -3.06% 0.34% -0.07% 0.18% -2.99% 0.16%

FEANH -2.88% 0.25% 0.50% 0.17% -3.38% 0.08%




FRAR Y ACKE VR BLE S % % 364 (QDID

2021 £ 4 ZEMRE

o & —4F -2.70% 0.20% -1.09% 0.17% -1.61% 0.03%
iiﬁga -3.34% 0.16% 3.83% 0.17% 7.17% -0.01%
2. PRI ANFESS: (QDID C (ARFHHD -
HE=AH -3.14% 0.34% -0.07% 0.18% -3.07% 0.16%
W EAAH -3.07% 0.25% 0.50% 0.17% -3.57% 0.08%
k4 -3.07% 0.20% -1.09% 0.17% -1.98% 0.03%
iiéﬁﬁ -3.91% 0.16% 3.83% 0.17% -7.74% -0.01%
322 HESEFAEMUUKRES RTHHBUFEN KERS) R SRH S LR R
BB EL
HAR I RS e 55 A S5 5 % 5 4 (QDID
PR K 5 5 M G b A B MR 8 5 77 s 34t LL
(2020 4F 6 F 8 H % 2021 4F 12 A 31 H)

1. PHRITKKESGZ (QDID A (ANRMBHD:

2.74%

4,78%

3.83%

2.87%

1.91%

0.96%

000 )/lw_'
-0.96% h v\ AR s M\ !
-1.91%
2.87% I'u,'l \' |
e "'-.IJ,M-"“"‘V.\“"J"'

2020-06-08 2020-09-12 2020-12-16 2021-03-21 2021-06-24 2021-09-27 2021-12-31

[— PRI AE®ES Q1D 4 ARG — WSEE]
2. PHUEAAFIESZE (QDID C (ANRMMBEHD:




PR ARG IR R AL R S 4 (QDID 2021 “E58 4 ZER S

2.F7%

2.03%

4.33%

3.60%

2.88%

2.16%

1.44%

0.7 2%

0.00%

-0.72%

-1.44%

2020-06-08

— i
= T

2020-09-12 2020-12-16

2021-03-21

2021-06-24

2021-09-27 2021-12-31

[— iR AERES (QDID) ¢ (AR — U5EE]

VE: RS EFME, KRS AESAFAENE 6 NN AEREH, SRR RN %
T G B L AR 5 R A R 5
g EBHEARE
41 BEZE (RESZLENA) Fr

w4

EAFREE R G2 IR

[u]
W THR H 3 AT H

IEFF Mok AE
B

!

s

2020-06-08 -

i
ol
H

12

HHAR L 4 AT R A 7 BY
FRREISHE (AVP), 4R
. AR RiEFR A
PR F132 5 1. 2015 SR I
RS EHARA R, &
R PR 4T, 2016 4 6
H B ST ERE IS
HeEZH, 20176 AF
2019 4 10 HAEH R sl g
SREZP,2017FE6 HE
AATFRARFERIE S H 42
¥, 2017 4E 12 H &4 41+
WEmELRE LM, 2018
FLHZRASEPRFRIES
eI, 201843 HE
2020 4 6 HALH R it

7-10 4F E i fR SOk o 5
&%, 2018 4 9 HE&AT
HER 5t 3-5 A AR AT




PR ARG IR R AL R S 4 (QDID 2021 “E58 4 ZER S

TR RS2 2019
3 HEAATH i 1-3
I E AT R RO &
FE2I, 20194 6 HES
R R 1-3 SERIAR R AT
TR IREGE SR e,

2020 £ 6 H &5 THHRIE
KIE IR ISR, P
ZUN. &S IEH.
BATHA T 5 . 3

B35 B L B

E: L HEESLBENER O RS SRAERH, JFEERE LB AR H R
A8 o> T E B 2 ISR F Y], SR g2 B AK « BAE 20 ORI 2 =) k5 Tk 0 AR S 1 30 2.
UEZF ML AE IR (R TH SR HE K 55 SGEA GIESR AL AN 53 BEAR A BT AAR ISR E -
4. 2% NSRS 1 A B S8 VR A <7 15 R L A UL B

AAREIAN, AEEEENRET (PRI EIER RS &) PEIEES
RIAT A AT A AT SRR RE , P ROE AR SR A, AEMSEER. SR
T AR SR BRI P 25 4 B, 7™ 4 | UG (R 6tk Dk Bt R A SR B KA 2
AR EWN, ARGIEEEEEMN, LRFEESHERA AR ERT N,
4.3 AR GEF I
4.3.1 AT 3 il B HRAT 1 Dt

AR P EE R 2 AT ) EFF B B PR R AP SRS E L), AFHE T
(PREGE A RN T AFZSEHINEGY, BT CHBOR RIS 5 A TF 8 58
INED (GZFi b I E B IR (RO EEIMNE) F AT MR AR R, @il
FERARAN I BT H A AR I BT P B P AF B P X4, PA% Bl Vi A Rl R 4L & 2 1) 34T A 2t
ko ARV T IRGTRRR BT B R KA, DR VG B R S A
Ao KA GG BINGRAZ 5 PAT AT P, 8 TAERIE . AR T BURIE
NPAE 5 JE N B SE B s 8L VR e A A AR TR LS AR, e A4 AR B
BV S5 H AL, BNER T 55 Z R IR R, 7R GRS B 4 5 BE BAT A S 1 [R]
DR AESRAGRBE B IR UM S B BRSO T 2 A P L& 8 7 W A2 S 4T
NISERT R TRl SRR AN B R DR AT 58 S i R AN 45 R A R

AR A, AN TR SE AR T AP S MR RUE . BiRA A F & B A
FIBB SRR BT R RH . G PAT+ MG A5 55 B s A 515 2



PR ARG IR R AL R S 4 (QDID 2021 “E58 4 ZER S

AR RE o B AT RAL TR SRR A R H BERATRE 2S5, ARG IR AR E
LT N
4.3.2 AT L T

AIREWIN, REGR KIS HEZ ST N,

IR, BEHHARRENARRAE S 51055 FAFF5E0 R B K55 RAS
e/ [ B A By Bl AR 24 H s R 5% I 1 -
4. REMNEESBTRERBIES T

1. EWME T

[E 42 5FJ7TH, Omicron Rl & 4E, FE R BEAbRseE . RE ST RS,
WSS R EAE S, BT T bR, JolkEe 10 AMEEL 9 AME FRE 0.6 NE AR
4.2%, filligl PMI 12 FIMEAE 9 AR 3 AN H 7 /A 57.7%, RSk PMI12 A{E#E 9 HE
T 2.6 NESYEE 57.5%. KB 2022 4 1 H e H IR AT 150 1238 0HifE
% 300 12378, 3 HE5K Taper, 2022 4 b2PAFE st — BRSO EAE & FEE R A v R AR
SEMARIE N B BOTXGUF Eaidbriiss, Kol 10 AEE 9 AERE 0.1 ME D RE
7.3%, &k PMI 12 J A% 9 A{E I 0.6 1~ H 7 s % 58%, 45k PMI 12 HAE#: 9 H1H
[E19% 3.1 AN 40 M5 % 53.3%. KRJL4TTZE PEPP Ifi, 2022 4F 3 450, 4 HIFMGm %1
SEVHRIR 1R A TG AR 200 AZBRIGHE 5 & 400 {4/ G 7K 2022 SEANINE. . HARZ B
HHKSE, CPI AL IE, @Y A frgE .

WEUE T, FRISKBORAI R, L=/ MERE, FRNMEBE, ARk %
fifo BARORAE, Asedabrrb RdliE L PMI T 10 B B9, J56 BT #, 12 AE R+ % 50.3%,
B9 AT 0.7 ANE S AL, FBabs DA inE 11 A FIH K 3.8%, % 2021 45 9 H 4T

0.7 NMEZ A WNATHKIIIRE, HIRIAX RS, HR[ETR, BEAHFEE: 11

H TG T 2021 4F 9 H [H1% 6.1 AN E 4 #UE 22%, i FigainE, 11 A4%
#2021 4 9 H1alv% 0.5 NF 7> k2 3.9%, Ml RILLF T s = AL B, 1-11 H [fl 52
PR BT 2021 4F =R RIS 2.1 AN E AN E 5.2%M K. @K1, CPIEY I
17, 11 H A sgsss 2021 42 9 H AT 1.6 A7 R 2 2.3%; PPI LT RI7A, 11 H [F] g s
#2021 4F 9 A BT 2.2 AN EH 4 M E 12.9%.

2. Tiig [l

I 3% 5 T, DU 2R A5 1 4% SR /NI L3k o 3o, DO e i A A 06 4 BBk 0.77%,
AR ERAT 1) [ 5 4 4 4 b 35k 0.29%, Hh i Al s At F5 55 _E 35k 0.45% . 7E s SR i 2k |,

7



PR ARG IR R AL R S 4 (QDID 2021 “E58 4 ZER S

VO R AR 2 B 2 P4k . Horh, DU 10 ARIIE fiilicai % A 2.88% (I 10bp %
2.78%, 10 FEMIE&af (EIF) U2 FE M 3.20%[H7% 11.4bp %= 3.08%. FMmily i, 12
JRAT PR 1.2 TICRBE, RATATF i/ MEda B2, ARAT A58 6 i SV 4, I
o, DUZRFEERAT IR 1 R R B AR Z A AE 1.99% /e A, 3L 2= IME T Thp, AT
6] 7 KB WAR) RIMELE 2.43% 04, B EFEHME 1T 14bp.

TEAERIBN M FoMS B R B A5 A 2, bR ARSI e i %7 2021 4R
WA s, RS aEsl. HEIEAN 2 F, P 5 E Fiiloa 2 i 2 SUsE IS TR IA 2 .
T F B3 v WA 5 7 15 T 7 ) DRI i e X1 M S Skt ) bR T 70T 32 24T i o A 36 [ i 2 6
TE 2R 200 1 3@ B AR AN ST IBUR B BT T8 B B P R AT, Bt S8 et i
TEER - RIME R T AR SERE) . R, H 4 A HRRHEIR AR SRR 6RIE
gy, SIRFTFNES, b AMC WRBZ RIS, fEmI 6y, EEKGS
PR A7 T R AN PR N RE RS, 6 A O PRI A v 8% st ot e 55

fE 2021 SFFAAE, RERGURAARIVEN AR, K& 3 FRARM 4 FREEMFEER
BT PR TR . 8 HAMERLAT 2020 AR 2021 A= A 4 & 38 9t 1Rl )
AL St b o [ AR A ZE R AR B2 e . T, AR E SRR A BT
WG CErRJ7wE NG WS, HArEkiRdE 15 50, BEHRTEHATF R BB
Ko R T RERBATECRICE, SRR KIE AR, G5 Rh R 2 5 A X
.

X EE, 76 m B R 1T 8, FEBETE R G 55 S L RO SE T2 T, — R0 55 B4
AN R SS AR T LR PRER T R S AT 7 1R SRR T UG 4 Hh B eI ai Sk o it B
BULLRIOMEE . # Markit iBoxx TEHMBR HASIE TGRS, FH4ERR 8 340, dtmiiaik
it H BE IR A6, T H1-0.2%28-9.9% A4

3. BAT T

WA TR a BAT, Gigriisy & i g k. Sns b, ARG ERA
SRR A LB, BIRS S BHE RIS, RAGICE S50, o AL B P SRR 26 R T 5 2
EHRf, SRR T .

4. WEHNEESHNLFRI

WEHIN, AEGA NRFHEHD EhHuHEE K3 N-3.06%, RS AR
1 % 4-0.07%.

RN, AHE C (NRMAED R EIE K3 9-3.14%, [F Y57 Rk

8



PR ARG IR R AL R S 4 (QDID 2021 “E58 4 ZER S

% N-0.07%.
4.4 WEHNESTFE ABEEE B = #E T A
ABRESIEWRE AN R HIES: A TAEH RSN NENE A9 ANSE 4

PHHER T LTI TS .

51 WEHRESH-HAHENR

& HRAGHE

5

T3 H

EH(NRTIT)

ik 3 4 B

1 EE 451 (%)

1

Rt #5255

Horpre M

AEHESEIE

Mo

R RS

IR
TP

[ 5 WAL A3

48,944,063.19

94.81

Hrp. figp

48,944,063.19

94.81

B SCRRIESE

ERUATA AR

Horpr: i

Ll

LIl

BGIE

TN G R

Foofre TSI IR I B e i

mig TR

AT AR AN S S %A 4

it

2,085,002.05

4.04

HoAh A T5E

592,349.62

1.15

6
7
8
9

it

51,621,414.86

100.00

5.2 REPRASNEK X)) EFTHRBE LA EERE 2

K (X))

2SO I0)

R BHE L] (%)

At

T ARG WIRAR R B2 AL

5.3 MEHIREBTU D RHUBERFAREREAS

AT SR IR AR I A SR S AL EAE.
5 AR IG BB F % A FWME (5 S 7 LI/ N EE P I BT 2 R AR R R

4




HARME KRS 6 i R SR 5

(QDII) 2021 4E3F 4 ZREHR S

AT AR IR AR IS LA FLEIE
55 WMEHIREMFEHFR I RNMR A S

b5 {5 T2 A e\ KT D) RS BUHHE RS (%)
A 6,995,263.76 13.61
BBB+% BBB- 7,766,240.18 15.11
BB+% BB- 22,859,173.37 44.47
B+ 1,292,303.38 251
AR 10,031,082.50 19.52

T AR B

BiAMrior EECRAARHEL /R . BRI R I O E HIPRE R .

5.6 MEWIRIEA RYME HEE B 3E B K/ MR 8T T2 R B3 A 4

~ o I 4 U
=) lj_lf N ‘Eg T:I‘If Ny ;—( DA =N JAN N E
Fs GiE ZAv f5ids %) & (K) N AN E (L) LI (%)
CIFIHG 5
XS1513700
1 127 1/2 1,912,710 1,908,540.29 3.71
01/23/22
US912796L
2 640 B 08/11/22 2,550,280 2,547,416.04 4,96
3 018008 SH = JT 1802 2,900,000 2,964,670.00 5.77
US91282CB TO01/8
4 3,187,850 3,172,782.44 6.17
u45 03/31/23
5 190207 IB 19 EJT 07 6,000,000 6,019,200.00 11.71

5.7 & MR A RMME G E S F FE oINS BRI 42 B SCRAESR IR R A 40
AT AR AR R AT B SRR SR
5.8 REHIRIEA RMME & H: & B 5E LRI/ RS BOHT 42 SR ATAE 3 B A 40
ATE G AR IR ARFAT AT A

5.9 EH AR A RYME G ST 13E B MR R+ 2 B S BB

AEEAREMRAR T AL

510 HFASIREME

5.10.1 AT G AT A AT 44 UETF 10 5 AT ERANIBA MBI B

T, TR

H H AT — A Z B AT ETT. TR
5.10.2 AT G AT A AT 44 SRS 2 5 [RDIUE 1 S8 FRE SR 2
5.10. 3 AN B =14 B

il K S NI,

A7 H PRIE S

177.13

1
2 | MUEFEEK
3 | BiUBR

10




PR ARG IR R AL R S 4 (QDID 2021 “E58 4 ZER S

Sz

592,171.49

2T TR

1.00

oAt SR

HAte

it

592,349.62

4
5
6
7 et
8
9
0.

5.10.43% & AR KA 1O AL T B I T #5235 A 40
AR FEGAAR A IR ARFEA AL T 5 B YT i 7T e A5t 7
5.10.5 #R & HAA A48 IR ZE o A AE B 2 PR 1F L I U B
AT G AR WA BT+ 44 SR P A AETUE B2 FRAF L -
5.10.68 F A AR & PR R AL SCF R R )

& FFBAEEHHES

HI IR I TR R, AR 7 T AN S 5 I (8] T REAAAE R 22

20% ) B 1] [X 8]

#

il

BT
HRAER I AR I (51 95 HRAER I AR I (51 95
= (QDID A (ARMfr | (QDID C (AR
#D Ep)
A HH A 3 4 40 B i i 55,919,137.00 13,376,932.57
A J A R 3 4 HR A 47 0 1,505,082.22 224,943.59
P A HA A R) I G i T2 [ 47 51 12,209,671.30 5,592,922.21
75 S A ] 35 4 4% 43 A8 B3 40
A HH A AR 5 4 40 B i i 45,214,547.92 8,008,953.95
g BEEBFHEANCHBEERERELZERFHA
7.1 BEEBANFEERES AT ER
AN, HEEHARFEAILS.
72 ZEEENCHBEERERBEATELER 5 HA
A IAN, EEEHAKEHEAE TSR, MR e LA S,
8 IR RE RRHEMEEGS
8.1 MEH N A —REEZFEESOTHHIER SR 20%H) F
e N R 2 S AU WA AR A LR
Bt e maith ‘
H 74N /ARAS
x)a | me | msssgm | OO0 | T e | mans | emst

11




PR ARG IR R AL R S 4 (QDID 2021 “E58 4 ZER S

19, 787
20211001-202112 19, 787, 598
B 1 ,598.9 | 0.00 0. 00 37.1783%
31 94
4
e iR A

AT i TAAAE IR P — BB A B AL 1A B sGH L 200 18 DL, AL LA R KB (1D
FFAT 0 W LU 511 1 B0 I 20% A 350 B8 KR (o] 3 ) 2 e A BB B s MR s (2) i 2k
A7 A0 L A1)k 38 e e 200 ) 50 B8 AR [ 3 SO sh P ARG s (3D RFA 2k e i A1 LU A1) ik 38 i it
20% 145 B AL [B] S B0 B AR R KRS (4) FEA SR 0 A LU Ak 2 B0 I 20% 5% 75 # KA
Iz ] 3 S 2 < B VHELHF SRR 500073 7T 1 XU

® FEXHFER

9.1 FEXMHER

1\

2\

3\

8\

9\

Hh EIE B S TP AR AR 1L i RE SR 4R B < (QDID ZRAERI LAt
(PR RAE L R RIS B 4 (QDID Ze &5 TH)D;
(PRI AL R RUIE S B 2 (QDID $HZE U 15);

v PRI AR IE R LR B 2 (QDID FEE P l)s
NRFXE ISR LR

v BEEEE S BRARAE . BRI

v SEEFEE NS BRI B

T A FE TS S T 3R A T A 75
HH FEIE N 2 R M H S

9.2 HFHHR
AR EAAFAE RS E BN B8 N, HARE M.
9.3 EFHTR
BB NAE AT LA J5, AIES RN 8] Y BUAS b SO S A B A2 B A

HRESEHARAF
—O=_—%#—HA—=+—H

12




