J71

CERS/PERMTFHIESFREES

2022 =

N
et
|—a

522

=R

2022 56 A 30 H

HEBEAN: FEEFESEHFRAFR
EEFTEAN: RHBTROFRAF
WEXHHB: 202247 H 21 H



J7IEE FE/NF T 2022 45 2 FFRER

§1 EERSR
S E N PR 2 T A S AR T A YO R A R R
Sk P AR LS VAR A 5 M AR A B A

1

SRR B KR

SFUE A A RAT B A IR FIARE A S G & FIE, T 2022 4 07 A 20 HEMZ TA
W R HM S fahs . HERIABEA GG ENE, RERZABRAAERRILE. RS

TR B H B -

S BB R DASEAE T B ST i SR S BRIE Y 2 587, (HAMRIERE & — € &L o

HE AN G AR A KR . BEE R, 5 E7EAE B B0 PSR wT B4 Fe S AR
eI,
AR A5 BERR S AT
AERIE 2022 4F 4 H 01 HiEEZ 2022 4 6 H 30 H k.
§ 2 &=
F AR T IEE e/ ER
F4 ARG 000797
ﬁﬁ@%ﬁﬁ AL RFF T
A FEMH 201449 H 24 H
ﬁﬁ@xﬁAfﬁ VA 22,148, 472, 263. 26 1}
B8 H AR LA R S TN M R sl R SR at L, @ A 3
I REE, 4R NG AR e ks
PTG N R Ay #ﬁéﬁﬁmmﬁmWﬂtﬂ%% 7SN
A AR BT TSR AT OO A, SR EAR AR =3 05 RS, 2R G A
D TR BT 7, J15 3R BGHE  LL R R v A F BT [l 4
AFEL IR X AT WEUS T RIECE . 1345 M 2810 F e 1
TEMAER RSN, RAFR MR R, HiES
T AT RS I8 80 1 IR B FL 28 IR 1 8% 5 (A 3 3 /K P Bl
FIGE 7 ) SERE L, 38 PRl A B TR A IR (4 45 28 5 7 ) XU S50 3
FANY, R IS AS U R AR S I B B S A L LA
M 435 s e v N TE AR R (BLE)
IS 2 R AIE ARIEG NS, BTSRRI S PR SRl R
Fib, LT 25 AU KBS T i M 4 IR AR S S 2R
s,
REEHN J7 IE & L EH A R A A
REEFLEN ZIAERAT A B R A F
§ 3 FEME IR LS RHERI

%200 #1103




J7IEE FE/NF T 2022 45 2 FFRER

3.1 XEMEZHEH

fz: ARMT

E B SRR

AR (202244 A 1 H-2022 4£ 6 H 30 H)

1. AR 2

Y ad

140, 876, 161. 63

2. A HAF]IE

140, 876, 161. 63

3. PR 4t

e !

22,148, 472, 263. 26

T 1 RIS TRA NAW B ) e 61 % T 5%
2+ AW SEI TR R AR RO « Feutlieat . HABIRON CRE 2 fetira2eshiieas) FrkRH
KU E RIRE AR A Cseidieas n EA A et ER s e, hH e m g iEeRk
IR ATAZS, ik, 2~ R ERSNEEE, A O Se B s AUAS YT (0 8 A0AR 55 o

3.2 EHEHERI
3. 2. 1 EEmPHEEE R RIS R 57 B e Wicas & 1 B

e e
Ml | g e -
BB RO | kaEheE| 0-0 | 0-@
FREO |z
@
TE=1H 0. 5343% 0. 0004% 0. 0873% 0. 0000% 0. 4470% 0. 0004%
TEESNNH 1. 1352% 0. 0006% 0. 1736% 0. 0000% 0. 9616% 0. 0006%
o F—F 2. 3873% 0. 0007% 0. 3500% 0. 0000% 2. 0373% 0. 0007%
JU R e 7. 6674% 0. 0010% 1. 0510% 0. 0000% 6. 6164% 0. 0010%
o F A 15. 7654% 0. 0022% 1. 7510% 0. 0000% 14. 0144% 0. 0022%
P
277. 3947% 0. 0028% 2. 7204% 0. 0000% 24.6743% 0. 0028%
AT S
P RIE ST IR 4 E B B
3.2.2 BEE & FAAFURES RIHFHERRRRZ) K H 5 RS E Bz A s
AR LR

#
w
=il

b
-
=
b=l



J7IEE FE/NF T 2022 45 2 FFRER

o5 IR FpE A S T T SR oS TR SR S 55 Jal A Ml £ B RSB SR I SR S e T 3L SR -k HOE

27.00%
24. 00%
21.00%
18. 00%
15. 00%
12.00%
9.00%
6. 00%
3.00%

0. 00%

T e v b b b &R R e e e e g 9 9 5 o5 8 O
— BFEEHRENEHTR IS ENEE — S EEHBE/ ) EHT Rl Rl sz
§ 4 BEAWRSE
4.1 BE&%2HE (HELSEHNAH) FHN
EARZEMFEZIIAR | E25 Mol .
A BRE TrmEm [ esmam| R V8
ABF ML T XA E 5 R T K450 s B
B ERE, AR YRR [ 37K
55 AL, 2010 4F 3 H % 2012 4 3
A THERIES B A PR A 5] 55 8 BT
FAFFE 4T, 2012 4F 3 H % 2014 4F 4
A, T EEUESA R 5T A 57 518 B
AR R LT, 20144E5 H % 2016 4E 6
A, FACE 63 4 B PR =] [ 21
U o AR A 5 2016 4F 6 F % 2016 4F 10
i\g; Ao FRBEGERAMAT 5 HiE
e 2010 45 A 14 W T RS 243 2016 4F 11 A
T . ¥ - 144 (2201943 H, TREEZNESEHE
PN PR 2 ) ] e WA 2 A PHAE R A 22 38 2019
o FETHAE20204F7TH, THIEEHES
PR PR > ) [ AL 2 i 4 4% B R AT
DT 2020 4F 7 HREREIR, T
T R 4 A B ) ] 5 AL 7 2 4
PRI IEAT IR B4 FE; 20194E8 HE
2021 4F 1 A, AEJ5 1E & HE R4 i
RIER IR 4 7 IE & IR A A i
BEF BTGS2 2019 8 H
G AR, AT EERE/NFE R M1
i m%ﬁ\ﬁﬂfﬁgiﬁffﬁfﬁiﬁﬁﬁﬁ
o400 4k 11



J7IEE FE/NF T 2022 45 2 FFRER

G2, 2019 4F 10 AEREWIR, (£
TE & H IR Al 5 5 55 2 UF S 4% % i 4 ik
G2, 2020 49 ARMEIIR, T
& HARF] 39 AN H Wil g 2 uE 55
WRIEIE2T, 2021 4F 12 H EWE
WK, A7 IE & IR 3 AN A s #ATF s
FARNEF R I SIG LT . 2022 4 1
HEWEWIAR, (F57IEEHERM 12 4H
FFERAIE AR R RS EE R,

2022 4 2 AZRMEHIAR, EHIEEHLE
FIA 52 7 B SR 45 BT 3 4 I &
FlAifr i s BUE R R S R e 2.

e 1 EBHE A CEAR R 2Rl A m POE R E RS H ARG H
2. AEFF ML & SCEMAT I P2y GIEZRE LN R BER A BIMED B SRE .
3. ALL g 3k S A B BURAARRL 5 50 BRI B 2 2
4. 2 WE WA ZESIBAFEI 5 0L

WEHIN, A SEH NS AR RIEEE RS G RIE, REWSEM. Bl
BT RA B BAE L B, AR KU BRI L, D3k i R N BER B
KH 7. AREGIEEERFGH RN EE SRR EMAE, TREESM A AT
AT
4.3 AP HEHHHA

4.3.1 AP 5% EHPATE SR
AP, ARSI THEIAT T GES R S A R AT A2 5 IR ST L) A1 ¢

IEE IS EHAWRAF A TG HE) BIRE, BT RGN A5 A B 55385 b 42 il
RGN THAT, ATPRFIE NEER AR RS .

FEAR G URSR P b T, ARG NN T 5 — A Bt 7O B S R4 A w)0&E A i 4
PO RAG L EE RIS Gy 0T RAG L, B IR & B S AR U SO A5 6 . B R W S 5 B TR SR 7
A TAFRIN 2 (R BRAHIEE, WIS R R SR AR IR ST ABUR Rl 7, SR e
FERBE N B LR, @R RASHRHE BB ARSI, kA BE . LR
BARTBAES & 107530, (AR B G2 B 2 [ 5 @ AL 555 B RAR AT 35S B A LR

FERZ G PATERITTH, AREGEHANTATET LS HE, KoM s RETRER AT
A5 NREFZ MR FPLSE, s s R M AT T 182, IR A TR R S IR A G T
R RIS Gy, AGHE AT A 5 RN AN SE 35 1 HH R BEALAR] o

4.3.2 REZHT AN ETHHA

\

Bl

Bk



J7IEE FE/NF T 2022 45 2 FFRER

KBS TN TR 5 H A PRI R, R I R R AT S AP TE R AE A AT
4. 4 MENES R T R NZ DT

BT 2022 F 2=, 4 H 16 HRATEAAK T 4 H 25 H TSRS ARIES % 0. 25
Hor i (A CEPIT 5% & SR SR |, RS IIB $:2075 5300 1275. BE)S 4
JE A FF o SUBOR R SRR, BN E BRI ), LSRR, SHSAesEs
Pt R BV B, RS ETESHEXE. 57 20 H, JUTESHAFIRIEH T 5
I LPR 4. 45%, ZEFF 1 R3] LPR3. T0% 038, 2 Bidigm, Gl 3t — e TT,
JETE 5 HIRIA B BUEIRES, 6 A il Reg A %,

HiE 6 H B sl PMI Jy 50. 2, BERTEEEIGANL L b, (HRENSHFERERE T, 4
IR FRAL BFOAL, SHEIRE MFER H . RATHIWTECE R % R 5 551, s
0 1 JE3 T BT P S S5 s

PRAETTIH, WA RES AT, [FNLAER. R 3 A E S, RS T
RWIRTE A BAORE, WAE R 7RI RS MR E U 2.

4.5 |G WA ZE S KL SR
ARG WA S A 3N 0. 5343%, MGt ESEHEI S 3 0. 0873%.

4. 6 MEHAESFA NBRE S H - ETE A
ARSI AR W AR R SR N B 6 B i E T 1 DL

§5BBAGHE
5.1 REPREESH=HEHMN

FFs i H EH () i B BB )

| e as 5t 9,024, 041, 764. 72 37.78
Hr, fiid 9,024, 041, 764. 72 37.78

BE 77 SCRFIE B
7%

2 PEANRE SR 6, 574, 140, 883. 52 27.52
o ST 2 ) B B
SN IR Rl B
AT fF Ak A4 7 &

3 it 8, 288, 791, 206. 17 34. 70

4 | HAhwt 440, 370. 25 0. 00
&it 23, 887, 414, 224. 66 100. 00

5. 2 R 7 M55 (el W Rl 38 1R L



J7IEE FE/NF T 2022 45 2 FFRER

e i H b IS VPR A EL ] %)
1 4 3 PR 52 55 B ) i % £ 0. 67
Hodrs ST B ) ik g% -
. R S R ||
- i AT
F5 i H S (I8 Bt ()
2 i HH R 52 55 [B1 ) R 5% £ 1,731, 162, 311. 24 7.89
Hodrs ST B ) ik % = .
VE: s S P 57 5 [ D Rk S AR o i 4 W VA L SR 15 S N RN AE S H Bl A A o 4 vt

PR E ORI P, % S s, REHRRNTY GRTRNE 25, o
AN S H .
B I [0 B 3 < RO I 2 & B 7 L 20% KT 352 B

Vg

A I A B T T 372k 4 5 A [l VAT

5.3 B RAS TFHIRAKWIR
5.3. 1 {IHASTHIFRIIREARE L

RBURE L

PP FE T 20%.

i H KA
e AR BB 20 AP 9 A IR 89
T I P B A T R AR IR f i 89
e S P 5T 2 T S R AR IR A I 78
WG RN BR A A TR AR IR 120 RAFHL U

AR AR BB T IR AR IR AR T 120 K.

5. 3. 2 R IR BLHE 4 & T H T R FR 7015 EL 5

FIBR B o e 2 B 1

B IBR S 5% 5 2 4 B 1

A L FHIE (%) FHIE (%)

1 [30 RPN 37. 35 7.82
Horb FIRAEGIH 397 RIS i i
2 A5

2 BOR (&%) —60K 12. 17 -
Horb FIRAEGIH 397 RINEFS) i i
2 A5

3 60K (F) —90 K 8. 67 =
Horb FIRAELGIH 397 RIEFS) i i
2 A5

4 POKR (F) —120 K 10. 82 -
Horb FIRAEGIH 397 RINEFS) i i
2 A5

5 [120 & (%) —397 K (&) 38. 27 -
Horb FIRAEGIH 397 RINEFS) i i
2 A5

&t 107. 29 7.82

b=l
b
b=l



J7IEE FE/NF T 2022 45 2 FFRER

5. 4 MEM AR B A & TR KT LR 240 RIEHL A
AR FE G AR S B AL PSR A A7 SR T 240

5. 5 ME ARG dh Fh 2 R R A &

FFs fiii 75 dt Ao FEREA (B i B & BB R o)
1 e 199, 897, 053. 41 0.90
2 RATEE - -
3 b= 1,419, 238, 771. 32 6. 41
Horbr: ORISRt 1,419, 238, 771. 32 6. 41
4 kg5 - -
5 A Ml A Rl % 5 1,767,301, 229. 33 7.98
6 HOH AR - -
7 [ER 2N 5,637, 604, 710. 66 25. 45
8 HAth - -
9 a1t 9,024, 041, 764. 72 40. 74
0 T RAFEIE T 397 B B
RIEE BN A5 77

5. 6 R EAREIER A o5 2 & 719 E L) R/ HESZ BRI +42 (55 803 A 40

Fa | IR At EEHE K MREA Oo) [HEEFEZEELE %
22 BRAARLT
1 112215222 S & 5, 000, 000[495, 975, 604. 86 2.24
CD222
21 fRNVARAT
2 112103151 AALERAT 5, 000, 000[495, 253, 960. 66 2.24
CD151
3 220201 22 EHFF 01 4, 000, 000[403, 615, 721. 43 1.82
21 J R ARAT
4 112109222 AHRAT 3, 000, 000[299, 820, 616. 91 1.35
CD222
21 fRMARAT
5 112103116 g 3, 000, 000[299, 197, 460. 64 1.35
CD116
21 BAREAT
6 112105157 BT 3, 000, 000[299, 196, 999. 19 1.35
CD157
21 FEERAT
7 112104049 R 3, 000, 0001298, 261, 109. 03 1.35
CD049
21 fMVERAT
8 112103137 AALERAT 3, 000, 000[298, 012, 363. 80 1.35
CD137
21 FEERAT
9 112104055 I RAT 3, 000, 0001297, 565, 275. 78 1.34
CD055
10 | 042100372 | 21 HE™ CPO08 2, 500, 000|255, 302, 937. 96 1.15
5.7 “BTFEM” 5 “WRBAE” HieEES T~ ENINE
T H i 25 1
S 1 P S B B 4B 5B AE 0.25 (&) —0. 5%[E] AR EL 0
i 3 PR P ) B e 0. 0326%
i 3 PR ) AR AR 0. 0099%

b=l
b

=




J7IEE FE/NF T 2022 45 2 FFRER

PR 5 30 A A T 30 3 O 446508 9 6 P 3f 0. 0221%
%55 2 PN A7 40 R B 4RI B 0. 25% 1515 Ui B

A HE G AR 47 O 25 P52 PR 0B AR IR B 0. 25%.
45 HA P TE A B B R 4B B 0. B%18 5 B

A G A T TE R 20 FE 1 450 (R T 0. 50%

5. 8 W& WIRILMER BRA (5 F G B =1 E OB KM HER AT+ 48 B 7 SRR L B
B 41

AR BB AAR T WIR ARG B SRS -
5.9 BB A A MG ME
5.9.1 ZE&TH %3

AREEGAER MR AT, RIS R DL SENBAR TR, 4% 52 A 28 5 b R 28 525 g 3L
TN FIRE O ST, A R AT S 1 R SE PR A AT R, A FEHE S 8. A SL et
fEH PR RS I IR 77, RS B E CRFFE AR T 100 JT.

N T G R PR AR YR B R B 4 B 7 B T I R BRI B T A T B ) B B i
(R T RARMES, TR R SBT3 EFR AIR AT 5, S T
B, RAMEEA, EEHA QG QT ERE, W TEN . SRHa MR
A5 HAM T 22 A R E TR AR A R B, N AR 2 SRAE R0 A 1 W TR E AT
PSS A R EASRA", FEHR A R E TR AT B S . S B E K
S 16, ARSI A AL G S S . W IR R T 4 bR T T A AN R
WS FC A FAR LR, 36 4 BN T AR LA B0 5 3 A8 AT I, 10 B S 2 SR B Y
At -

5.9.2 AR SHRE AT B IEFHKIRT EEARE AP EMITLRFE, K
R EwE Bl —FNZBIATET. ATKER

ARFEEBBHIAT T AU FURAT B4R, SO REUT . BRREAOREIRAT . o B R ARARAT
O EAOWARAT < P BEARAT B AR 35 i) BT — R A S B AT T A 0T 85T AT O, Rl
WA, AEEGRRRFREF TS OEAER R, S AL H T, AR I 4%

BeORFEXT AR

5. 9. 3 HAth =R

P2

75 ZFK EH ()

1 17 ORIIE 4 -
2 IV YSCIIE 5 7 B K -
3 YR S -
4 AL R T R 440, 370. 25




J7IEE FE/NF T 2022 45 2 FFRER

oA REUSCGER _
6 HoAh -
7 Sann 440, 370. 25

5.9. 4 BB A AR E HE RIS 7 HR #R 5
T PU s SRR, 3 I A & Iz R A] REAF AR 22

§ 6 FFHAEE M HE )
AL A
45 S ) A B 19, 642, 061, 009. 73
i A5 303 30 1) 4 A HR ) 3 0 32, 304, 945, 846. 42
i 45 S0 30 T e 4 A I [ 43 51 29, 798, 534, 592. 89
45 S I R A B 22, 148, 472, 263. 26

TE: SRS FA N AR B, R (R  BE ede HEA

§$7 EREEHANZHERRERESEETH WA
AR I G TS 0 AR G BUR A 4T R L 285, 590. 12 T

§ 8 MR FEHFRRPEMEESE

8. 1 MEMIN B —BRREFEESHTLHIEDIBGET 2058 1F 5
AIREWIN, AR R RS O B L p A 2 B0 T 20%) 15

§9 #HEXMHEX

9.1 ZAEXHEx
(1) A FEIE M A v S < SR 1 SO A

(2) (FTEBAe/NERDIIHUEFRAREGHEEEH)
(3) (7 IE & Fe/NFE LT i pIETR SR ST E hill)
(D) (FFIEEHE/DNERMTHUEF R R LSSV AR
(5) BB MG BRI B LU
(6)  HEFLE NS BRI B LU

9. 2 FEHHR
KA AR T B4 18NN /S S 0 A
9.3 wEE AR

BB AT B G BN/ B AT NI R P 2 A B 4 B 301 o AESUAT TATR A,

o107 3E 11

B




J7IEE FE/NF T 2022 45 2 FFRER

R E 5 BRI 8] AP SR R R A R B A

HIEEREESEEARAF
20227 H 21 H

Fo1rm o3t 11

=



	§1  重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 报告期内本基金运作遵规守信情况说明
	4.3 公平交易专项说明
	4.4 报告期内基金的投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期债券回购融资情况
	5.3 基金投资组合平均剩余期限
	5.4 报告期内投资组合平均剩余存续期超过240天情况说明
	5.5 报告期末按债券品种分类的债券投资组合
	5.6 报告期末按摊余成本占基金资产净值比例大小排名的前十名债券投资明细
	5.7 “影子定价”与“摊余成本法”确定的基金资产净值的偏离
	5.8 报告期末按摊余成本占基金资产净值比例大小排名的前十名资产支持证券投资明细
	5.9 投资组合报告附注

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金交易明细
	§8 影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


