RN B — 5 W U R B R 7
BEES
2022 B8 3 TR E

2022 4£ 9 A 30 H

HEEEHAN: RKEEESEEHEHFRAHE
EETEEN: PTHBITRGERAF
WEXHHER: 20224810 H 26 H

LI IEZF



R A WP IR 03 AR L IE 3 R Bk G 2022 4P 58 3 R Ry

§1 BEERR

R HHNNESE S REFRUEAR S Pr GO A R EIC . R P YERRR B K,
FEXS FC A BB L HER MR T B AR AN ) S BT

REFLE N EHRAT B A IR A R IREA R & S FME, T 2022 4 10 4 25 HRZ 7 ARE
I S5 HEAR s IHERIABR R ARG EA R, RERRNE A RERICE. R

B RN -
5

2 AR VIR

S TN AR U DLMCSAE F S DR 53 (0 0 B RS A B 7, (EANRAIE R — s B
R EHEW ST AMURILARRRI . BFA N, B5E R AR R B R AT AT 0 A

A TR 45 R R H 1T
AARAERIE 2022 4F 07 A 01 HiEgZ 09 A 30 Hik.

§ 2 FH& = M
F A TRiFR K EE— eI
4 FAUY 008628
e (it RLITATFF R
REeARAEMH 2020 28 A 17 H

T YA I < A7y BT

501, 449, 158. 27 1>

BB H AR

AR BB IR BT B, G R B MR e W E, 4RI
M S B HE I B AL S

B A

AR B G AE A PS5 T TBOU SR BCAS [R] P48 % S e

(—) HF PHHAF 0F SR

AL G DRI b R, S5 A 45 A, 2 WBGR 7 H &
Wi R Ao, SRR iR B LA B, DUREU = R 53 77
HAEBTE

1. AWIBCE

AEE GBI WAL B (A E A A Bl Tl 1%
MR, [EE B #e Bt W SN ZERL WBUCE . Mg fadioir
L) MGG BOR (AR T MBOE.. WMBWOGE. PVEek. SR
TCERBURSE) BT 04T, X AR 1) — Bt [B] Y B T 34 8 22 A8 4
FAT I, YoE A A AT

2. KEhE

5 4 X6 AN [ RS 2 ] WA A ot P RS XU BRI T
. XS R R0, TP FBREG. Smfi. 4l
fit 28 5y B FHARAT [B] T 4% B i PR Z2 R AR fb i 35, e i 2R
Wi B S, DLIREUAS [R5 27 2 I 2 (A1) 22 38 A By SR R 4% B Wi s

3. A5 R B SR

%20 k121




R A WP IR 03 AR L IE 3 R Bk G 2022 4P 58 3 R Ry

AR gt 5 FH DS ] Wi i il Pl R, BRI AT A A 7]
SRR BAIRE D). BRI TT . TSR R, WHE AT
15 RSP, FRAR A 045 A 22 B MR BB L & 7 AT 4%
B, IR A BB SRS, AR A A AR S 2 KU 7K

4. B SCRRFUES R AN

AT G HGE I WG PRATELIE R L B A5 LU Bt
B ITAEAT ML SR S R SR W 7T, 00 B8 P it AR SR B i 221k
FIE LR FUAR FIESF AAT 2% 30 TR A48 Z AR R AR FIE SR IR A
J SRR R AR o £ A P RS O LR, S5 A 15 AT SRSl
PEAETEE, 2064 IS R 8 AR e P R EAT $E, DUIIR A KRR E
ez .

(=) FFBOYHR Bt A

THOEEIN, ASE e RFF RO A I, T ERE A%
HEEBE

1. Fiom 5 s
ARSI B AETT OIS 3 5 B8 7 (1 e e VEAR B E , S RAL & 07
BRI ILRE 1, IR A 3 G 2 A HIATAT LA

2 VB PSRN

B R S D) S0 S G I B BE (B 1 D00, W B 4 5 I I <
PGIHEAT AR B R, B2l i (R R B A AN 5 I3 AT )
AR R FE T, A R Eo ke BN, RIFASE G U ah
e

b 457 b A FE v H 8 B AN TR A
AR UL 25 R AIE AIEG NI RIS, HPUH R 5P s & T I g s, (€
TIRAG RIS &R A I 4
REEHFHEN KEFE G A PR A
BB A H EERAT B A0 A PR A )
§ 3 FEMFZEHNESHERI

3. 1 EEME R

Bhr: ARt
3 B 55 TR A A (202247 H 1 H-2022 459 H 30 H)
L AHA O SeHi i s 5, 538, 504. 56
2. A< HFE 7,427, T47. 59
3. DA 515 4 A A SR i) 0.0148
4. SR B 4 5 1P 533, 069, 064. 46
5. IR I & B E 1. 0631

T 1o A ORI IR R G AR SN . Beiiias . AN (A E 2 sepEeshiias) 1
BRAR < 3 A RSB R IR B AR, A SYIRITE D A 38 CLSe B R o _E A28 fe A (i A2 sh il e «
2+ Pk SNV SHR bR A BAE R N 5 e A I, T NS SEPs il et KT 2R T

SIECT




R A WP IR 03 AR L IE 3 R Bk G 2022 4P 58 3 R Ry

3.2 BEFERI

3. 2. 1 ZEMHHER KR &I L RIS R A 25 2R i LR

‘ Vb g b
FEBRR | IPEMKER | PSR | -
i Bt - o HlREER | O—0 @—@
® MEZEQ | RO \
HEZ®
THE=AH 1. 42% 0. 04% 0. 73% 0. 05% 0. 69% -0.01%
T ESNH 2. 63% 0. 04% 1. 03% 0. 04% 1. 60% 0. 00%
o4 4. 56% 0. 04% 1. 73% 0. 05% 2. 83% -0. 01%
H# &5 A
6. 31% 0. 03% 3. 10% 0. 05% 3. 21% -0. 02%
AR B4

3.2.2 BEES S RABUKRES RTHHER KRR KHES RS R R
R I
K PR B — 4 5 TP 5 SR 1948 15 (7 b 0 L i 2 5 I S A 3 L

&3

6. 40%
5. 60%
4. 80%
4. 00%
3. 20%
2. 40%
1. 60%
0. 80%
0. 00%
=0. 80%

2021-01-24

2020-11-05
2020-12-15

Ly
T
o
T

2021-04-14
2021-05-24
2021-07-03

2021-08-12
2021-09-21

2021-10-31

021-12-10
2022-02-28

2022-01-19

o

2022-04-09

2022-05-1%
2022-06-28
2022-08-07
2022-09-03
2022-09-30

ot | 2020-09-26

=
clt
it

— 2020-08-17

—FEFE

—
(]
(=]
o

=

S EIBKE — Al

1t

B

55— ARSI AR ]

T ARG EFRME, EEEHANYE e RANC BRSNS H N R A LR
BREEFLE. EOMLERN, AREHRHRASHOITEREREEFNZE.

§4 BEAMRE

4.1 RE&2H (RESZFPN)

A | W

%

EAEE RS2 IR

ESF Ak,

fEIRH

L

EAERH

IR

L

4T

It

7N

12 7




R A WP IR 03 AR L IE 3 R Bk G 2022 4P 58 3 R Ry

CFA, BEITRZ&F¥hmit. 2016 7 H
#2019 F 6 AR —QNViES 5 =
BRREST B1. 2019 4 7 AN KR &
HERR A, BT [ e Ui i e i s 4

T, 2020 4F 10 A 19 HEAF KBNS
i d BNE 3% St R S A S H g .

ik AFE4HE20224F2 25 o  [202 511 A 26 HEAT K BAEE — 45
" ez H TR 2 T A T e e e o B 4

ZH, 2022 4F 2 H 25 Hilg E KR E = —
AT R A R R O R R B R 4
FEE4H, 2022 £ 7 H 14 HilZE R
IR i 2 BUE TR 4R BT AR 4 R R Al
T R UE R T R S A S A HA
SMN B, EfE: HE

E: 1 AERBEH. BEEROAAREERAERREZH.
2+ MEFF AR B THRARHEE AT ML P IEZRA ML N 52 BEAS A PRANED IR RAE

4. 1. 1 BIRFAEFZE R P ET RIS H 28 (5 S22 R i 8 2 A 7 i R O
P

4. 2 EENX RGNS E S EERTE R I3

MW, AFESEHEHGEST GEFFE) GEFRBEREGIE) S0 REREN LIS E
Al e S B S eV E . IR T 118 BUS THEBRE AR E,
AEWSAGH . BRSNS BN I B 507, FE RNV I iz A AN M i 15 B8 X F i
SN, NG AR NSRRI, T #2 & 0 #2474

4.3 AP HERHHA

4. 3.1 AP 5 EHPAT BN

AN, FEEEIATHIAT T AT AR . S8 A G A
TE, XTI REHEGEES: 4 NMFEMHN. 3 HR K b5 HNRE &G54 R m 58 g
EHATMT, EER S RIS EE AR A R AR SRS L MG LM RS
IR S AT IR T AP A8 5 IS 200, AdEe AR EE T (AH. 3 3. 5 H. 10 D
RIS 5 R3S S M (0 0 W7o IP TS BRI 553550 5 [RIAI 8 S MR I 350 P 22 )
[F) 28 Gy M R IOR T BRI TR R 22 . iR (e B s RIE A ) A G4
SN, B 2B AS I IR — B LA e R 4 1 PR K8 Bl A B 4 1 )
Tk 2 REOR, RN GG G Z LGt /b, RIS R P28 5 B ) S 8 45 100

o503 o121




R A WP IR 03 AR L IE 3 R Bk G 2022 4P 58 3 R Ry

4.3.2 REZZAT AT IR

WA, BEEHNBCN AR R HS KK E LT N FEHEB A BERAL
AR H A 5 o EEN A & 5 e B B 4 & 2 (0] e B R 5 2 IR AR
A H R 52 5, ABAFEAES 525 T AP 5Ed ) H R 8158 2 RS e (1 B30 52 7 e i e
AR SUIETE: BRI A GRIGF O AE | BRIH A S, JFERERELEIRE . #5058
A TRAHARAZ &y H R A28 53 K T3 A Bl A I 3558 5 45 BB R 2SR oy A X i 7
AR, TEAH

4. 4 & AN S HH B RIS RIE /R

SEFERATEAGRE . 7 AR BBORAERHERI TS . TS IRY, e PREEE
JERE N, TR A W KR A A A 22 5 R BE R T I, R S5 U EtEE, (2
FRRS R WHEY 5K, FiiRA _Bik. 8 H JATEE T B BORA 2, TR D BUREE— P S
TR TR, [RS8 155 11 S B2 il IR I B S BEIG ANTE iisl),  PMT A3 SR8 E S5 i iE tebn e 2
MEREAIR, R KBORAURER IS, Bl BaE EsE. 9 Lk, St LikmH
FEAW R — 7 A BORIF LRI,  JCH b 75 K (0 A B A G4 T 0 6 LR+ &
PRI TR, 7S i g % R e oA R B L AT A N R TIC AR, BEAH LA K
TRANPEA SIS A TRIIAG T, 220K BE <5 T M 8 TP 5 skt in ] 17 T 350 B M IBUSRE PRy S 48
Yoo AEZEEFRN T, 9 AR HIBRRE R R BAAFEE, 37/57/107 E A
KA AL B)-12bp/~Tbp/~6bp, 3Y/5Y/10Y EFF{i 43542 5h-22bp/~14bp/~12bp.

ST, MR SR SR TR, R =22 B AR R A e U FH XU A
23915 RS m A X e e, 15 P BB AR R IV AT - 1Y/3Y/5Y 11 AAA Hr B 25 6 73 3l A2 2y
~26bp/-28bp/~35bp, 1Y/3Y/5Y HJ AA+rH ZLU %5 %643 I AE Bh-24bp/~29bp/~26bp, 1Y/3Y/5Y ) AA

ZEi 2 %57 I AE B -26bp/29bp/~30bp.6

AR A = AR T 37 e ah 75 R A, Tl B R D e WAL T G & ALAF 7T, 7-8
HBARYERFE = AT AT, BRNGRICE Bl s, EREE TN AR IR, & 4R IATA K,
(BT AR AROE I AR . A BR800 S AL 2

4.5 |EHNESE KNSRI
BEAN G ARAIE S BIFEN 1. 0631 J6; A HIE S MBUHEIE KRN 1. 42%, W5
U FEHEUR 2R A 0. 73%.

4.6 WE AR ERHE ANBEE ST ETE Y

%670 k127



KA =S E T U AR IR BB 2

& 2022 5 3 TR

§ 5 WMEAEHE

5. 1 REMARESTH=HEHMR

Frs IiH £ o) e

MBEFERI LB )

1| B -

Sob: -

%A%ﬁ _

[i] 5 WAL 2 #% E 697,911, 511. 23

Hr. fiis 697,911, 511. 23

BTSRRI -

SR -

SRR AR AR -

TN G Rl -

FHorpre S Inl A i SENGR A5 it B
F

WATH G H & & 51t 11, 499, 027. 33

1.62

Hoph 7= 17,943. 51

0.00

ann 709, 428, 482. 07

100. 00

5.2 MEMKRIZAT VR BRERRLHE
5.2. 1 REWARBITVWHRABABRERFLEE

T

5. 2. 2 MEHIARBATIU A RKBRERRBREREHE

T

5. 3 FIRAZ A SOMME o B & 31 E ELBI R/ HEFP B B R B R I 4

5. 3. 1 |EFAARIEA FOMHE o 2o B 7= B L5 R/ N U BT 48 R B 4

T

5. 4 EMRE BRI RIBHFRRHAE

e %5 ARME GE) i 2 B

AR L] (%)

1 BB -

2 AT -




R A WP IR 03 AR L IE 3 R Bk G 2022 4P 58 3 R Ry

el fir

687, 742, 174. 24

129. 02

Hrp: BURTEERM

i Ares

Ak e Rk 51 5

B

10, 169, 336. 99

DR

[F Mk A7 5

O (0[] |O1 |

HAte

10

it

697,911, 511. 23

5. 5 MEFARIE A RHE G2 & F ™ 1#E LI R/ HEF R ILA B 3R B 40

Fe | Ay 55 44 Fx e GR) | ARME Go) | HEESFESEFELRE] (%)
1 188751 21 HifF 14 400, 000 40, 572, 504. 11 7.61
2 149633 21T k% 10 400, 000 40, 564, 767. 12 7.61
01 K Ib 4k B N
3 2121040 {i//j}?ﬁ Mk 400, 000 40, 436, 177. 53 7.59
fii 01
20 1Ry a5 /M
4 2021040 Eﬁaﬁﬁ Mk 300, 000 31, 367, 605. 48 5. 88
o
5 149657 21 KJL 05 300, 000 31, 279, 364. 39 5. 87

5. 6 MEHARIZ A RMME o 2 & 13#E LI R/ D HEF R RT+ 48 B SHFESR R R

Gk

T

5. T MEWIRIZA RIME HE SH#ELLHIR/DEFRET LA RERTEIIH

Teo

5. 8 MEHARIE A FOMME o 2 & B 7155 LI K/ HEFP O B FLA42 BGIE S B BA 40

T

5.9 MEIRFE SR T K E I 5 1B 0L i

T

5. 10 HEA AR EME

5.10. 1 AEEHHE KB TBIESF K RAT EEAHRE MR E TR AL, K

% 87 k12




R A WP IR 03 AR L IE 3 R Bk G 2022 4P 58 3 R Ry

ERERE B —FEANZRATET . LTREE

1. AFEESEHEMATH42IESR2 — 21 #3809 (188664. SH) W RAT EAAMHEIES AT PR
" 2021 2 9 A 7 BT MERER B EHZ RS (LURRRR “PEIERS ") (Gridmds)
GUE MR 3727 0152021022 5) Al (IAE@EEH) GERIEE T 0152021061 5). KAREH R
P2V A IR A R GO BRER ARG LR O AT BR 2 7)) VA 55 st i b 25 PR 5 82 B 3 AR 300 ) R Bl i R
B, WEEZHER, R (R N RILRIERESR) SR A, o BRI 2 e b A B AT ST
FHFHEMREN . 2021 £ 10 A 14 H, ARWE| 7 ERERR TBURETTRE ) ((2021) 5
5, FTAUEBIESREUE, OIS RNE SN 100 J576, FRAERL 300 J5 6. ARHEEEUCA,
XS IE 25 D AL 11 A 2 o L 50 B A ) S i P 7 T S

2 ARESHFMRHRAIEHFZ— 21 THARAT 01 (2120028, IB) [IRAT TR T IHARAT I
BRART 2021 45 12 H 29 HEME AR S EEARBIAL, 220 i SR IR AL T CRa AR DR M 31 e
(2021) 81 5). AFEEINA, XF T BHRAT AL T AN 20 FLAL BT B4 A S o 1 67 T 50

3 AFEGEME T HIEFEL — 21 KIMRAT 01 (2120029. 1B) HRAT FARKIMRIT I A
FRAR T 2022 4 1 A 24 AREE HBRISGKEBRN G, EREEARINSE, 22 E
HRAT ORI B B 2 D1 S o e R AL 5 CMTR AR I 1 77 (2022) 6 50 ARFESUH, WK
AT IRIAL TS S0t FLAR B A A B SIS P 7 TR 50

4. REESHRBETTAUER 2 — 21 BT TEBRRAT M 03 (2120048, IB) HIKRAT FAREI]
[ BRERAT B A IR AR T 2021 4 10 H 27 HRERIIE BAT & - B0 54, 3 AR
BRATHMN O S AT AR ST GRARTT 7 (2021)50 50 ARSI, KT E FREAT 40 51 R 2500 3
PR EAE) B J5E STHTS

5. AFEEHBHIRIHAIEF 2 — 20 BPCR R/ (2021040. 1B) HIAAT AR DPURAT R
AARAT B A R A R T 2021 4F 10 A 19 H PR e I A} H 5 B A R RE 55, 52 21 [N RERAT
SR AT AR T GRAR T (2021) 3 26 500 AEEE I, W EBUK BAT AL TIA 20 K st i
) PRSI P 7L TS o

5.10. 2 EEHF MR L BMERTEB N EESFAMER &L FEE
G WBTRT A BEE T, BB T IR A RS S R MR

5.10. 3 HABFE = H L

Fe R &/ ()
1 17 AR IE S 17,943. 51
2 ISCIE 5 Sk -




R A WP IR 03 AR L IE 3 R Bk G 2022 4P 58 3 R Ry

AR -
SRS, -
IO GEN -
FoAt MR -
HAth -
&t 17,943. 51

5. 10. 4 AR FEA B4 T 5 BOW 8 7T R e 5t FA 40

O (| |01 [k |W

T
5.10. 5 $RE AR AT+ 48 B T A AE FE Uil 52 PR 0 Ot A
o

5. 10. 6 BB & PHE K F A ST 7 1R Y
T W& NS, A2 fS & e .

§ 6 FEAEEHHRS)

BfL: Ay
i ) 38 4 4 A0 s 501, 449, 158. 27

% 5 U [ 22 4 R A £ 0 -
R AR T 1) 36 4 A | ] 47 i -
i B AR 2R S 37 AR B 80 (4 AR
DL =T A

i T A R S8 A 0 A 501, 449, 158. 27

$7 ZEEEANCHEARERRAEESRHIL

7.1 B&EEAFHFEESHHRINIEN
AN i

e ST B NS A
SEE

i T JTUT 1a] SEN/ HR O A
i

i T 391309 1] <22 M /08 [m] A
i

R R R AR

10, 001, 350. 13

10, 001, 350. 13

St
T R R AT AR 3 4 1. 99

o100 4k 12 51




R A WP IR 03 AR L IE 3 R Bk G 2022 4P 58 3 R Ry

W B L] (%)

7.2 Z&EHENZRBEARERREAR S 5 HA

.
§8 MEMEXRKREXRESRERERFFHIEMNR
RS e RETYNY penyrer
i AT VAT AR
TR RRREREE e | O o) | R
%é%ﬁ}@klo, 001, 350. 13 1.99(10, 001, 350. 13 1. 99 RI: =
Ee
PO - - - - -
Y B
e - - - - -
5t
N - - - - -
%*

St - - - - -
& 10, 001, 350. 13 1.99(10, 001, 350. 13 1. 99 34
SO M HEARRNEMEERFL

9.1 RENE—REZERFTE ESHBHHIEBEEEIT 20%H) 150
m R I R L e TN
i FEAT 5 4 (5 ,

H i3 5% %
e T BE ey | BROR
x N 3% G 13 % (%)
. TR
EJL 1 20220701-20220930[491, 447, 808. 14 —-1491, 447, 808. 14 98. 01

77 R AU

LIS MAHFA NG L T AP, TS R RS O AR AT KU Bl 1T 51 A 5 v {ELR
LN RS, F A T RE SRS G AR s I KU, 3 A BN T RETCE SN AR B G B8 7 DA
X2 e WA N IO RE 0] FR A S Rt AT NPT RE TR S I e [ 455 A 4 A B A

9.2 MR R E RN MM ERGER
o

§10 FAEXMHEFR

B O 3t 127




R A WP IR 03 AR L IE 3 R Bk G 2022 4P 58 3 R Ry

10. 1 & AEXMHFE®
Ly P IR M St 7 142 7K Bl R B — 4 s P M5 2 A ST 54 W 4 1 S
2. (RBMEE4EEHITBGHERLERT R REREEF)
3 CRABEZE—FE WP A R AR R R A SR E 0
4 KM G EEA RA RIS B AR B,
o ASHR A T LE AR T 7 1 A A SRR

()]

10. 2 FFHGH A
S AR IAE AR 4 0N FHE S A IO

10. 3 AR
Pt F nl AR E LI (8] e 9 B ], B AR G # AN uG http://www. defund. com. cn T
] o

AEEEEHEARAF
2022 #£ 10 A 26 H

§ 1270 3t 127



