ICAE WG TR TE T 2021 56 2 RS

LA E W tREe st T A e 2021 4£58 2 F
EER G

2021 ££ 06 A 30 H

HEBHEN: LREXZESEEBRMDERAF
EELREN: PELIHBRITRGDERAF
ZEHBE®: 2021407 A 21 H



JEA & Wt PR TR T 2021 AR5 2 A

§1 EEHR

A EE NN F o TR IO AL B 3 SRR Bl E Kt |

LR, L A B

ERF 1A 58 B AR H A1) S 54

BRI AR A TR A S R, F 2021 4 7119 FIALH
TR O AR AL B AR A, RS AR A AR RTA

iR SIS KRR

BB AR LSS S B R o 0 R A8 BRI Y 3 4 5877 ﬁiﬂ<€%ﬁE£§é24*ﬁéé

.

%ﬁ%ﬁ&%%ﬁ%ﬁ%ﬁ%%%mm&ﬁﬁM@,&ﬁ%ﬁﬁﬁ&ﬁ%%%@ﬁ%%;

A S SR

A P45 BERL R H AT,
AHAERE 2021 4£ 04 H 01 HAZ 2021 4F 06 H 30 H ik,

§ 2 e R
2. 1 ZREFEARER
A TRiFR YOS & N s Pk 1 1T
4 FAUUY 159005
B (SN LT R
HeAFEMH 2014 4F 12 A 23 H

0T YA I A7 AL A
()

293, 159. 00

FEORFEIE G 0T 7 MRS A g sl PR A AT 5 T, 74 SRR Ol

st B LA R [T
R4 2 AT RTBOU A3 A e S, 1R L 22
. Aot VA TR b S BLE  SR, AT AR
t MR TELYE . AN N TR . RN B LI
A,
SRR IR (o)
R Gy TR T 5 e I U o v e T A
S A Bl I A R R S TR I & IR A I 4
RIS
FUCTIN TV I e B T G PR A
TSN b 5] T AT IR 0 A TR A

FED HEEE KIS A

CHREGEET A | RS T B

F2m Jhi1s T




ICR B R PR TE T 2021 4E%8 2 BJEHRE
G
TIESREEIHNEIE | INE R
Vi PN >
%Zﬁﬁﬁi”&;%fﬁﬂﬁ)“5%¢t 159005 159006
WEMAR TRy RS
BT () 202, 659. 00 90, 500. 00
E AHEEHESHEE NN 100 Jt.
§ 3 FEMERIFNELSFERI
3.1 XE &It
A NRMoT
B EE =0 7N HAE A (2021 4204 H 01 H - 2021 4 06 H 30 H)
LN E IR R T A LN E IR R T2 B
1. A P s 49, 487. 83 22, 310. 44
2. AR HHF 49, 487. 83 22, 310. 44
3. FARF & P~ i E 20, 265, 900. 00 9, 050, 000. 00

e 1 A E S

R AHIAR IO . Festliat

HAtfe N AN 2 Fefir A2 shik

m) F1 BRAORB R AR, AR A 2 SE e il EASI A se e AR S, i
TARIEE R FERBAEZE, Bk, ARmEZsiia %, A Y seBliias A yF]

T ) < ADUAR 55
3.2 & HERI
3. 2. 1 EEHAFE R KI5 RISt B R s #R K EL AR
Az NRMIT
ICAE It PR DT A
NS5
MEEE | kSt
1R AR S AEN S
BB Wi Rhr | ZEAEIER O©) @—-®
mRO HhREZE
1iZ=0) HE
@
U
0.2328% |  0.0004% |  0.0885% |  0.0000% 0.1443% | 0.0004%
=4

&

pss

=il




JEA & Wt PR TR T 2021 AR5 2 A

A
%
asih 0. 5274% 0. 0006% 0.1760% 0. 0000% 0. 3514% 0. 0006%
/g
S
1. 0388% 0. 0007% 0. 3549% 0. 0000% 0. 6839% 0. 0007%
4
%
5. 0329% 0.0019% 1. 0656% 0. 0000% 3. 9673% 0.0019%
=t
HES
11.3872% 0. 0026% 1. 7753% 0. 0000% 9.6119% 0. 0026%
Tt
1
G
Ak
16. 3919% 0. 0050% 2. 3158% 0. 0000% 14.0761% 0. 0050%
W
%
é\
I B RS B T B
Wik e
B | LR
B e ) | e
e | Wikl | EEKRE | | 0-© | @-@
2% ‘ SR
HEQ | %O
@
S
=M 0.2927% 0. 0004% 0. 0885% 0. 0000% 0. 2042% 0. 0004%
A
e
AN 0. 5891% 0.0011% 0. 1760% 0. 0000% 0.4131% 0.0011%
A
NS
1. 1284% 0. 0012% 0. 3549% 0. 0000% 0. 7735% 0. 0012%
4

i
o
=i
Pz
=
(9]

=il




JEA & Wt PR TR T 2021 AR5 2 A

5. 6329%

0.0021%

1. 0656%

0. 0000%

4.5673%

0.0021%

12. 5640%

0. 0027%

1. 7753%

0. 0000%

10. 7887%

0. 0027%

2 H
BE

é\

18. 0571%

0. 0050%

2. 3158%

0. 0000%

15. 7413%

0. 0050%

T AHE i o) Fo i H 45 e A
3.2.2 BEESEFRIERRESHHRTHHER KRR L H SRS

e R AR B ) ELER

2014-12-23 1o

CHERERERE MARHFEREEE S R H b S a 5 HhE

— CReta REsm AR T RHEREE

B RE T AR AR R

&

=
pss

=

b 2 e = s 2 R s = = 5 = = 2
FE A4S R § g r2 g3 ER R R P g0 s &%
- - =] — w <] — o o (2] o o - o - - @ — o Pl [ o © =
2 52 = 2 8 @ 2d =88 sg e 3h aa s B
1 1 1 1 1 1 1 1 1 U | 1 I I 1 1 1 1 ! 1 1 1 1 1
w w w o = ©w o - = o~ Lire (=] o © (=] 23 =) 2] o o = o — —
= Em & 22 g2 BE s G S @3k D w 2 SRS S
= = = o = = o o = = = = o o = o o = o = = o o =
o o o o2 o o o3 o o o o o o o o o o o o o «© o o2 o




JEA & Wt PR TR T 2021 AR5 2 A

CHEREERERE MBRIFER XS R H b S it 25 HhE

16. 25%
14, 45%
12, 64%
10. 84%
9.03%
2%
5.42%
.81%

2 = - = = 2 = 5 B 2 o 8 2 = = =8

TE T R IArAST s kR s R R e s 2§

& X & 8 L E g L& E L &L I F L ENLE G S A S

— o = — o = = — = o = — o o — o = o — o o oS — o =

1 1 1 1 1 1 1 1 1 1 U ! 1 ] I 1 1 1 1 ! 1 1 1 1

T b b 2 & & & E L L LT g EF 4 4 4 & & & & L L1

=8 B & 2os ¥E opE oS I @0 e R8s SRS R

S 5 3 8 85 8 8 5 8 8 85 8 58 88 8 85 5888 85888 § 8

S S § R EEREEEREEEEREEEREERER" =8 8 8 8

I — CiakEhEEM R EREE — CiskiRREST BB HIEREREE |

e ARESEOCHINA (BEeaR) B H (2014 4 12 H 23 HD) # 6 M, @alds
RS & T 5% 7 e B LI A7 B BRI 20 €

§4 BHAMRE

4. 1 E&ZH (REEEBEPNAE) FH

w4 HA%

FEAS T G [ 5 G 22 LA IR

FEER H 3

B AE H

EFr ALk AEFR
(5

!

7

\ AT
T IT 5k Seosn

2020 5 02 A
26 H

[l - A . 22 )y
RIER
fiids o ML BERE
UEFF T4
AV #EHE, CFA. Ml
217 AT K I
EFHFEAL G 0
GG HFE,
ERLH, 2016
8 AL
GRS e
HIRAA . 2016
8 H30HE

201941 H 25 H

&
(e}

=

o
[EY
(52
A




JEA & Wt PR TR T 2021 AR5 2 A

R E R hm
WL NHEES
FHEHTE, 2016 4F 8
H 30 HZ 2020 4
2 H 26 HAFILH
EHI 60 K%
RN 73 4
5 42 P Bh
2016 FE 8 A 30 H
BTN E B
I 14 KAz RNE

s e Al B
SA W, 2016
FE-8H30HE

2019 4 1 H 25 H
(SR NC N STl
GiliiE7E- Serib]
eI,

2016 FE 8 A 30 H
LR R NS
SEIRMTgHE
B Sere s silEl)
P, 2016 4E£ 8 H
30 H#E 2018 4 8
H7HELRE
EZEfirANES
BREENREE
P, 2018
8 HTHZRAE
NS
RN 3 4
FIRE 44, 2019
£1H 25 HES
R E R hm
WERENEES
., 20194 1 H
25 H % 2020 4 10
H 30 HEILRE
FIZ A i AL UE
s A S B
423, 2019 4F 1
H 25 HEAFIL
NENE @R
iR E AR
23, 2020 4 2
H 26 HZEAAFIL

&

=
pss

=




JEA & Wt PR TR T 2021 AR5 2 A

N E I 60 KAt
I ANIE TR T 2k
EHEESH,
2020 42 H 26 H
BSAFILINE UL
m PRI T
REEMREEEH,

ol R E LR, AT AREERAERH, K CEERT IRIEA
SR E 1A ES
2. AFEERELH, K ERHE A BN o TR 2w R E R H
ARG H 39
3+ AEZF ML SCGEMATIE 2 GIEZFAML AL 3 B E BEANED AIASRE -
4. 2 WE W N A ZESIBE I FE 155

A FNAEARIR G WA (h e N RIDMEREZF B S ik ) AR SR A
P AIE M2 FLE A S G 5 I 20 5E » AN ISR S B 0= 3 1) S U BR A P 2 4 587,
T A 1] XS (O it DAk < 0 B A N TSR B KM e o AR S 0 KR B RAT N
I GBI EH IREM LI A FZE .
4.3 A PR SZER
4. 3. 1 A2 5 B RIHAT 1R 0L

AN K B ONIE I 2 S N SN AR B I S B T AN AL 22 8] 2132 5 (R AT Al
KL BARELLIT

o ARESEHNGE DR T AR N EA TS E VAR, DR A TS E
AR AT PSSR BTG S 5T A

T AR LS. s tiide” IR, ARKE G B AL PR S5 B R e SR
AL 5 7 R HE SR A AR 1385 RGP AT AL Gy AT ¥R AF , SEDLF AT AN
HP QTG VER.

= NAFAREAGEAT T AL S M Z 5, BATHREN: FEAFRREEH CHN.
3HW. 5 HWD '~y MARMAEGFE—IEZR FIAA 5 R R AT 7 T oAk, x84
SR AL S, PRI D INHE . SE OB AL 5 BRI Sy I (B AT T Bk A, #E—
25 JA W 75 A A FE OROR 2 328 1R R REAE

VU HRAESZ AN s SE G IR A Gy B SR AN R A 1) AR S L B2 AT T 7B 0

ok
I

FHe 1571




JEA & Wt PR TR T 2021 AR5 2 A

I FIREAS R A RO SE, AR, ARTE G AR G S AR B N B
At H Bt 2 A TR R AR A L 1) S ) 38 5 J 3 XUAE 5y B oA H B A 5 1L N6 R Y
AR A A [ ) 52 25 A 22 5 B T I L
4.3.2 REXHIT AR TV

RAREIAN, ALK ST 52 5 B -

RGN, AN B B R A A2 500585 FT AT a0 7 H R I3 5 RS B/ (8
A2 G B A 25 24 H RS B 5% 5 Wk, FEE AL IR B g 5 Ho A 4L A R A R
652 5, B2 NPT BAT T R, RIS EOR AT 5 MR a4k 10 5 22
AT Ao
4. 4 |EHNES KRR RS EI T

R ERE IR SN IR, ARATTRE DS IS AN SRR TE AL I BUR
OPERESE, (HIEURG Sk E, BORSEUbRE . JLHRTERE 4 H CPI fl 5 7 CPI
EQUHTEE, T BB — 28— B NG ST . [ 7T, 2R R A A P il £l
TG P02 P Je A B g o AT 46 T R A D A PR I 128 2 O 5% T ot A7 A 0 L SR 2
BT o JERERHA AR A PR LBk B L b R b TR S BC T T, R i
R R . FATHEAERS], 5 7 PMI HUE /3008l s, #0 i DT AR BOR R Ak
PEAFSREB I T R I R IR JUTESRITIH, AT E N ayrgirfadomiE . fardm
TR 0T, RS AK A 445 RE RS R A BIE o I A7 ORI 2 RO DA BRI ARA T A, S
LB SEFR YRR FE AR . A5 RV B T SR SR B o /Nt Ll VBB IR £ 2 2 <
XFF

FEJAT B B2, SR IAAR 7 2 Sk MBUR B S T, 2R T TR ah v & B 74,
DROO7 KA SEU SR %/ MEE) . FHipdEmiaE, L 3 ERAT A oy R 1 L
FRARAE 2. 35%E 2. 5% [A)/NIEWES, T 12M EBATAE U e 2 NAE 2. 83% 2 3. 0% [A] R
AFE G R S (KRS A A RN, e B AL A IR S PR B RIS ME A 4
TRAF BT S, 24 TR IR OREFIACAK ST, IF AR5 301 DL S R385 i e )y
TRE .
4.5 MEHF N ESH SRR

RBEG AW A RIESMHIFEBER N 0.2328%;B KIS M AL EIE N

0.2927%. [FIHAML S b I 25 % 0. 0885%.

Fom JLi1sTa



JEA & Wt PR TR T 2021 AR5 2 A

4. 6 MEHNE A ANBERE ST HEME R
AHE G CESE 60 D TAF HEEE T HEIR T 0T 7570, RIE (AIFSRIESR RS
BAFEHINE) M RIE, ATEEBAC b EE R SR IR T &

§ 5 BHHAAWME

5. 1 IREHRESH=HEHEN
Fr5 gE| &8 o) o B B BRI (%)
1 Ii] 5 Wi i $E E 19, 975, 479. 86 68. 03

e iz 19, 975, 479. 86 68. 03

B SCRHIESR - -

2 PEAREGEREE 5, 000, 000. 00 17.03

o LW E g i SRR B -

i _
3 WRiTHRMGESEN SR 4,315, 952. 47 14. 70
4 AR R T 72, 534. 62 0.25
5 a1t 29, 363, 966. 95 100. 00

5. 2 R I F 3T B W R B L

S|

AR BRI L] (26D

T 7 9 P 51 7 [ g i B A 0

Horpre SR I g i

15 H

RGBT PHHERI LS (%)

T AR 177 [ i B A 0

Horpre IR I g i

VE = 1 YT PN AT [l A R 8 A 0T o e < 7 AR ) LA D i o S N R 52 2 R B it o B2

FAHE LR ] T 24
i3 IE [ W 1) 3 < R A g < B 7 4 EL Y 20% KT8 B

TE: FEAAR S N A T T < 005 1 [0 A 1 B8 < AR BTOR L B8 7 1HEL ) 20%

5. 3 BEHH A SRR

10 F15 7T




JEA & Wt PR TR T 2021 AR5 2 A

5. 3. 1 HBRAG PR RBIREANE I

it H

RE

e IR BB 2 P 23 A TR

il

18

R A AR 58 20 P A3 R W R A e 1

45

?1

e 3 N £ 58 2 T S 3 AR IR A A

of

WEHABRA S PR RPRET 120 RIEH VLA
TE: AR A A DL T 7 2k e BB A A P IR AR IR AR L 120 R
5. 3. 2 I EH RIR LR A &P KR WIRR 20 A Ll A5

e P2 AR YIRR

BHIR T 5 34
EEL R NED)

B

FHIRR G £ 5 2k 4
R I EE 1]

%)

B

1 30 KLAW

100. 16

o o R AF SR 397 RIT
TF BN R A

2 30 Kk (&) —60 K

o ol R AF ST 397 RIT
TF BN R A5

3 60 & (&) —90 Kk

Horr: Fol R A7 LT 397 RiY
TF B A5

4 90 K (&) —120 K

o o A7 ST 397 KRIT
TF BN R A5

5 120 R (&) —397 K (&)

Forbr: FIRAFEIR L 397 K
FEBIA A5

it

100. 16

5. 4 AN BR A S FHIF RS- 240 RIFHL I

TE AR A A G BB AL A TR R AP SR IR T 240 Ko

11

H 15 7




JEA & Wt PR TR T 2021 AR5 2 A

5. 5 MEWIRIL BT ARG RRAE

5 15395 it PERIA (o) | HESTFHELE] (%
1 X fii 7 - -
2 P47 S - -
3 R 19, 975, 479. 86 68. 14

Forpr: BURVE SRl 19, 975, 479. 86 68. 14
4 Ak iz - -
5 Al R 5 - -
6 Hh S 4 - -
7 [F] YA 5 - -
8 Hopth - -
9 &t 19, 975, 479. 86 68. 14
10 Tl A7 ST 397 KNI B AR - -

5. 6 AR IEHERBA o5 2 S 7= 18 LU KD HEF BT+ B B R I 40

LB
%4
75 IR ?’ fids 4 (5K) FEREA (OO HHE He
. (%)
21 M5
1 217707 200, 000 19, 975, 479. 86 68. 14
= 07
5.7 “BTFEMN” 5 “BREAE” i EEEHERWHE
=] N
T T PN O 8 P O XHELAE 0. 25 (55D —0. 5%[E] AR AL -
e B P 0w 25 B 1 e e (L 0. 0395%
5 I P 25 P T R AR AEL -0. 0088%
et FH N AN A 55 E i 25 5 P 448 o3 {18 P 7 B 24 0.0123%

A A B2 M T E PO 8 (LIS B 0. 25% 5700 1t B

120 151




JEA & Wt PR TR T 2021 AR5 2 A

T TR RN N TG A S A A LA B 0. 25% 1 O -
e S N IEOm B BE A4 XHELIA E) 0. 50% 15 5L Ut B
Ve ACKE G AR I P TE I (R RS RO 4R (IR ) 0. 50RHATE -
5. 8 A AR IR ERA (5 2 & 5 7= 1 E LU K/ HEAR I BT+ 42 B 7= SCRAIE S
E5'a
T AT AR WIAROR A 5™ SCRHIES
5.9 BHA AR E M
5.9. 1 FETHI 7 ¥E UL B

RFEGAGER MR AT, RIS G UASENBCARTIR, $EE HR %
B TE ) HE I R SN R ST, 7 TR R PR PR Y
5.9.2 AEESEFMET B IEFNRIT ERSHRE U R EHITLRAE,
REER & H i —ENZB AT ER. LTHER

AT GBI S5 (0 RAT 3 b, BT RARAT HHBLFE IR 35 b I i — 4 1 32 51
WEEP BT ATFHETE AL A Gont b3 0 R AT IR G T S (R4 o SR 4 A
KEARE I B e B R EK
5. 9. 3 HABEF=HI K

75 e &% )
1| fFAHRIES 71, 298. 58
2 | MUSGIEFRE 53K 561. 64
3| MWCRLE 674. 40

4| B -
5 | HAh IR -

6 | g -

7| At _
8 | &t 72, 534. 62
§ 6 FFH RS ML)
AL
T 5 N E WA ST A LN E W RS B
& HH HAA L AINET
S

13 H1s5 7T




JEA & Wt PR TR T 2021 AR5 2 A

& HI R4
AR B 1,007, 300. 00 73, 000. 00
Al
Tk s ASHR A B 4 pa e ]
j\ﬁji* R 1, 005, 670. 00 55, 510. 00
&
o TIOR3 <547 A0
Zf;ﬁﬁﬂ VAT 52 074 202, 659. 00 90, 500. 00

Ve R A IR AU B — BT b SN A B S A R 0 0 0o G [ 473 8025 PR
WOTBES . 0T 3s I 25 3 BUR s e A o

$ T EEEEACHEAREREAEEEN

Vo ACKE G R AR RIS PR T YR R A
§ 8 MR R FMBEZE R

8. 1 REHIN B —BRERFFESHHLFIXERE BT 206815 L

i I A S BTRLE IL WA IR RS

e
P
e e
\ ’ | »
if g iif ig EaHE | EEGH | SEHE ﬁﬁg
20%1]
X
]

2021 4F

5H6

WUk |1 HE - 140, 000. 00 90, 000. 00 50, 000. 00 17. 06
2021 4 ’ ’ ’

5 H 31

H

7 R KU

Lo FF AR S BEEREE T IR

I A T RGN, D BEE G B N TR 2R e AL LR, AR AT
NRZIExT i W ITHEAT P ZE R DL AT BESI AT BTG T AL

2+ EAURE [ f IR

FEA B AL B m BB KR, A Dyl EARE I 2, R B A R
] RETCIZ e I B [m] Ffr R A 1) i 0 22 <2 0o

3+ BN T RS

FEA S AR AL BB e B BB SR L RS, 7T RE S BUE G RV, e aifa e ia il
RET I — e R M. AL S8 B K R SE BN R Tt PAT IR SRS, 4 SEBLICHR H b
A4 B IFEKIR BN B XS

14 1571




JEA & Wt PR TR T 2021 AR5 2 A

AT F 7 A0 L A1 50 v R 5 2 DRRURE [ B, R BN EAT i U 7 AR I P R 0o 2 < 1%
FAHFHEE BB -

5+ JEATZIEEE G A R XU

FEA S Oy 8 LU 5 O 50 B 3 SR AR B B 5 R g 3 B30 HL e [ J A < B B IR T
5000 J37C, #EMAI A SEARGZAL, HarialE Ty el HAh R a6 It

8. 2 MBI BRE RN A EERRE L
.

§9 HENMFER

9.1 #AEMFHEF
Ly o IR M 2 AR S & W DR B 1T 17 37 < SR AR 1) S A
2. (EAREl T Mgk &2 e 5D
3+ (UL & i i PR BT T T 37 2 0 )
4. BEEEH NSRRI B
5 AR AN B WO PR BT T T 338 A 40 8 P L 4R O 8 T 75
6 L & BRI HA SO

9. 2 FRBUHE )X
T E R 99 B B E R AR 20 B TR E B E A TR A
9.3 ERF R

R E T TARIEGEHNIPARHETRA B, 8s 345 AR5, www. 99fund. com
B, RIS BN P RS O #ETE: 400-888-9918 B HIAHRIE .

RS RSB T A PR A A
2021 4 07 A 21 H

=+

F1s5 T F15 7T

N




	§1重要提示
	§2基金产品概况
	2.1基金基本情况

	§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情形的说明

	§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序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情况
	§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者超过20%的情况
	8.2影响投资者决策的其他重要信息

	§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


