KU EEEEBEERATXT
RIS B IR SIS
E o ENEATESRSES
TERRE AR R eI SRR S

HRIEPM ST PR E] (DUREMR “ARAE" ) SEFRIEHRHABRAE (LURE
FROEZRIES" ) S BNIEERIEIY, E20214F9 A 10 HIE , 40 FIHHGAEZIEHH A VA 7]
TS R G I JBRIE 557 AR , Bl 25 ) S BT B U AR R

AT IR | A BRI oK, ZRAFIRE 2021479 H10 HHEBIEAEFRIE S
AIRAE (DUREIFR: AEZRIES ) FRBIE 0y S 6 1 BIE i Rl 55

SERAEATR LSS (LURRIFR 8" ) TR il R MR i A i
WHOE A IR EHATFOT R, h B SV T EIRA eI A ER S SR E R &k N E
BSERATIE I R H B I — PR e T R

FEG A 55 AR A r B B S U H R AR A EE TR R
S A F A YA AR A TS FR R A GRS R S 4

B NSRBI

—. FrEseEuE

LRI U

i H R & RIG
AZ:001547

SVRERER RS TIE AL TS PR R EIRAA/C »
C2:002923

T TREA A ATE R S AE
2RI S B S5V -

SERAKR SRR LA
. B ; AZE:009539
Pl E SR A AT G Sl EHEREA/C

C:009540
A%E:011466

SOVBESTIREERATIES T S SLVEETT A/ C i
C#:011467
Yol & s A R R A A EIE RS Molk & RBsR A 000963
A%5:002912
Shlvfe RE TS ShlrfaRETHA/B
B#£:005202
e N A%:004216
P2 RTINS 2L ZE T TIA/B X
B:004217
Sl PR A RIS P L 005706
LB RIESHE RS SLALEGA 005717
CRAER A RIS POl ZRETR S 006366

AZ5:012023

PVIRALIR A BAES R T3S SLVERFEA/C
C:012024
. s . AZ:013049
Pl BT AN A A & Pl BB A/ C N )
C4:013050
. . - § . . A%:001547
SOV SR AR A RS MSRER AR ERG A/C

CZ:002923
(B B AP LB N R EUN B A B - HE7 M LR LG E R 55, &
BURIRE R SIS G A PR — B EAIR T = S R I S TETE T, s SRS
BNRSE B HE HABHUE , WIDASH N UL 55 RIE e o)
2 2T B SRR 5 7T -
e SRR AN

AZ£:009539

Sl FF R A B Ml FHREA/C N R
CH::009540
. . § AZE:011466

SOV EERSTIRERATIESE TS SEESTIREEA/C .
1011467
Yol 2 B R R IR A AR e & Yol & ISR A 000963
. AZE:002912

ShlfaRE S Sl FaRETA/B B
B#:005202
S o AZE:004216

Pl AT T k2 A/B

BA:004217
Ml TR S RO RS SR RS frR S 005706
SIAUBGH RIS S HUBRIHA 005717
SOl R IR ARIERHE TS Pl RItER S 006366
AZ:012023

SRR A RAE SR A LS PLERHZA/C X
C#:012024
R ; AZ£:013049

Pl BT AE T SRR T PV RER T RA/C
CH:013050
. R . A%E:001547
MR AR EIR A B V& SRR ERC ERG A/C

CH5:002923
2.3 P BE St 5508 T AR A B DA 3 Rl et (IR —JE e R RIS BIAS
IR AT AR E R LSS ) -

S ek ]
AZE:009539
Sl IR A R A AL S ShllEIHREGA/C
C#:009540
. AZE:011466
Pl RS IR R A TIPS Pl EETTREA/C N
C: 011467
Sl 2 SRE RS AL EIR A B AIERI R RS Ml ZSREER A 000963
AZ:002912
SR RE TS SRR A TTHA/B .
BA:005202
- N AZ:004216
Szt kS Ll ELTA/B
BF:004217
POl RIS HERARIE S LS SO S 005706
SV BI A EIESIE T IS SOl HLBEA 005717
Pl Z IR A RIS Pl ZR SR A 006366
A%:012023
SRR AR AT S PLIVERFA/C
C:012024
AZ£:013049
S AEIRTIR ERAE AR & QLR HETEEEA/C ~
451013050
. . AFE001547
PR R G R RAEIE AL kS SO RERER RS A/C oo
~25:002923

ARAFS BRITOHMTF B ST E L % BT AS.
= R R 45 ORI ]



AN FEITETFIRCH IS e et 55 FLARINRINT ) BHIES 32 5 i GRYIRIES 32 5 B
IEHAE5 B2 SR (AR A SRS BRI BRI ) o T AL B ARGl 552
AR, TP E R BRI T BEE R, DI B RAARELE A .

AN FTEIFIRH IR G R E T 5, AT MNEIN R LIIES2E 50T Y INES 22 5)
JITIEHR 225 H B2 By ) (AVA TS 5 H I JEEI IR S ) o el TR B R S Ml 55
TEHESE IR, TR H 9 RS S IR T RE TR, 303 N S B S Ui AR E

VO T EHAATE el S5

R A IRAE]

T gl 25 AR

5.1 BRI E U A — S BN E A — S eI ER —E

IO B LA G P T B NEEE Gl S5, e tH 77 IO B S AL T R T e ]
IRE e AT 9B S 2L T T HRIIR S o (A — BE B R AN 21 8 ) A T IO B et
%

5.2 G ARG TP E AL Sl 45, EL ORI NI [F)-5 2 0 SRR
357 NERISHIFIARIF o AR F) N SR Rl B R S

5.3 BRI AR SRR BRI A & g A Bl FRAR A HE -

5.4 BEAFEHRH VRS HARRIE, 1024 H 2 5 I S RAT I LURGH, 22 SIS R AR
FHAEH.

5.5 FEEFHRRBORAINE , R SR FA N DL B2 B 276 e ARG Ak
A E AR T

5.6 FEEFMUIBHA BAIHEFTHRIE, 05 “Sedtett” B, RGN H BIERTHY
St (YETENT HIE S O R et SR R f R S S B AU R ] AR

5.7 HEMPEICHVELIC R AR R B Y R AP EIEH (TH ) EREL R 5
HAESRIH, EMPETCHUPRTET + 1 H Bt T B A RE S el 55 s T A 2t
N IR AL G ORI DU e AJE B RGR B, 100 R B T+2 HR R B Ui
TRE SRR AR S S OL , A DUl al e A B3 BRS040

5.8 HIEHESFARIIMN L &2 SRR & & P MARSIA B R TR S R (D #i
TE, WAL AT S BT ETE AL Sk AR S B TR A SR R
PR, LI AF B RETEZ 2SI 25 SRR O #— el

5.9 FEGHNEIRA N PR ARG FE S YA AR G, BB EpR A 2T
SREHEE ISR RSP R T A SRR S HHIHIRUE .

5. 108NEANTFI H K AR AR, ZE et SR I m BT AR O th ek, A g p
NPTHAREE S VLA 100, IoE LA sl e, O B TR S th ANk S5 m] K
RIGHBLL BN (B ITAERSN )  EAUERIE AR I SRS & MR
KIE A

5.1 FEGFAR e ASS S EN RPN R R, BV A RS S AR 10
[SEEININE S ollap 0 UG INE S i pa = g

AN FEEHHR MR ARK

LG HAT P FR HH 2R S IR PR AL S A O PRI R 22 B IH - hal, BT
BUAER R AN AN R ) F I B S el B e ) 22 SR O e o ARttt v I A s
ANAEHE.

6.1 B LI 2 b tH AL B ORI B SIS, HR CUIEA IR e B B T
1) BSRUERS BRI Bt AR AR S BE G0 o B tH R B IRl 8 I B o b P2
HEARSCRE SR SRR TS M AVA B O RGAEE Sl 5 RN ) e SRIBEIEI MY S AR R T

6.2 HIRNE R IREE ASE S SRR AL G IR 2 22 i AR &M It s T
P H AR G P T | AN Ak R A e O A B 2 01, I 2 WU I A 2
U3 Z LG R TR R D IR S TSR B T S ST R e, Anfele A B rml e A i
SE B A WA 22 et Y ER I B v B P T B

R Ny R AR T (R NEUR R I, FR L= A IR A ATE 0™
PR SR B et e A G FR R 22 B P IR/ NSRS B GT, PR BT DA HOFB o P 1
A B A MR T ASR S

ST RARITT

FLH AL IR Bl = B E A x Bt B = BT AR IRl e

R S=F A < et & H AL S A (B — Feth AL &5l 2%

R 22 9 (M1 ) =Max [ FeHH S40 x B AR s p 22/ (1452 AZk G g 2
) e < B RS R (1 H G RIETR ) 0]

A =R BRI 2 4 FR R 22 2

A= (B EH— FRIARNZE DY ) /e AL G H ARG (B

T« HIA N2 b W A G F I B 2 R e 5 IR A S B o e O B PR T, R
TR LR



Bt FIL GBI AFFE 10,000 240UNIEEHHNFEG Rk £ ) ki im
LB
TRIENE G HIEEEYNT 10075 7T, BT 50.8%, i 6 HIIRIG 1 SR AR5, LI 28 5
0.05%
MIEEHGEHUNT 1007570, HIETRHEA0.8%, P BRI ERFRE, BETA
0.05%
BT R RS L S B ER1.0507T , e AJE GBS (E 21195 7T , X R
[E1 2252 450.05% , RGN B2 80, WA TAS B AR E A «
EHFEGTE] 5% = 10,000 X 1.050 X 0.05% =5.257C
EEH441=10,000 X 1.050—5.25=10,494.757T
FARNZERS (AN ) =Max [10,494.75 % 0.8%/ (14-0.8% ) —10,494.75 % 0.8%/ (14
0.8%),0] =070
B =5.054+0=5.2575
T N9YHi= (10,494.75—0) /1.195= 8782.22(4}
B FIL AR AR 10,000 DINSESHEIEG (ORI 4 ) UERIIMEL S )
i (RS E i I S R B 1.0500T , F A SR L &0 B (B 119570, IAT1S:
BT 7 8782.2203
L ER ST
7RG T B M PR RIS S AD RO E NGB 132 5 & HE A L 4
HIBLGTERL 55, BARZHEERIE R SV CHLE o
(1) B AN UL E A2k H 5
(2) SHENRHL IR 7 BB 29 E BRI H | FRIAS A, dnB ARG TF)ik
H LS SRR ot HEe & H AR SRR B A ZE G IS (T
H)s
(3) BB TR E B B U AT 7 S e A I E R 5
(4) B G E AT A2 EN U R IAZ R IS, DISHEN R TR i
TEANEHE R
721D N
AFEENFESTEM S USHRESHIEHE (T B ) RSO E I G
8, BB ARE T+1 HEAAETE T+2 HEE AR ERAE;
7345 SRy
P AR A S R H 20 400y s ke Bl 55 1S B SR e Y
HERHE -
JANS: 257
8.1 AN EMRERUAA AT o 5 AR 55 MBI, AR SRR A Blid
FEHE AT E TR AT NS RS, IH TS A T T SN E S S
[A) A R ST |t B AR s
8.2 AAFEEFURIETT 1B s A A AR R BN Pl S5 U R A SRR
il R AR B A i A R BRI S 2 B 1S BRI L P AN
73BN TR I G IFARFIE IR S5 RUE , DURI AL it
U IERE B L R EIE XS
(1) SRR FIRAT
H15:95597
[003155 : hetp:/ /www.htsc.com.cn/htzq/index/index jsp
(2) 20l B SAETRAPRAT
LI : 4000095561
[0035 : heep:/ /www.cib—fund.com.cn
T+ R
ANFIAELINSHE R . SRSt A FAE AV, (BARRIEREE —ER
I, ARG AR (RIS B B WSE SR T T A 6 H ARG TR ST A FR e T el
AER R U A 1 TRV B M A E s R AR TR AR S 2R B P A o
BB PHIE AR, R MR G SIEEN S5, FRICR A S0 B R R R] LA S Ak B e 4
PGS | SR N TRV 0% SR S Bl AR — Tl B S AT i 7 2 (e e
PG AR SR T T A 19 UG, RRECRIERE DY ARSI RS , B AR B RUEE IV FRL
FR 52 A AL I R RN S 4 & [ ABBEIAS o S R S ki S i,
TR B KBS AFE , HHHRAE B S DAL 5 AN R BE AU RS
BB E IR .
HEIE A
U EHESERFRAT
2021%989H




