RREDER MR R R RS
2021 58 4 FHEME

2021 £ 12 A 31 H

EEBEN: XEHTEEEEHEARAA
EEEBEN: PERVBITROARAF
WEZRHHRE: 202241 H 21 H



SRS BB T TS B A S 2021 S5 4 TR

§1 HERR

FELE N M H 2 LR EAR S TR EE R I, 3T MR B KOs,
FEXF LA AR LS RN S R AR AN I B T AT

FEGFERE NP E AR ARAT I 00 R A Rl ARYE AFE S A R RUE, T 2022 45 01 5 20 HER T A
Wt M 5 F bR . HERIAR R AWM EEANA, REERNBEAAEREBICE. RS
NE AN DN b

R R VR LA F SR 5T ) S 0 A8 A S B R 58, (B A PRI & — e f A

FEEH A SO AR HARRIL . VG KUK, BBt 7R 30 SR A BT 4 ) 15 A
e SANEEE VLR

AAR s I 55 BORERE H it

AR WIE 2021 4E 10 H 01 HiEZ 12 A 31 Hik.

§ 2 &= REAR

B4 TR TR

4 ARG 519588

Y (YN LT

HEE&ERAEMH 2006 /£ 1 H 20 H

A5 AR B S BB 517, 683, 348. 93 ¢

Gl ARER N AEEETRMNEES, B8RRI TIRAER
ARG AT T, BRI S R
HEIHE T

Pt A KREEAERFFA G S R RIS T, Sa X EN
SNEMGTRIEIT E&MiiEtr. BenagH. 1%
i s 2t 2R A S5 & T T 0 #ir, G B R
GRS, BNCERIEE TR, RN
SRS FURE Ak 3 E Tk

b 45 Bl A ik i A HERAT 8 B R % (B )

A IS SR R AE AREG R BB . PRIGES . RS TESRIE S5
e A8 STy LU

A== N AR B I A BR A ]

BEEFEAN AV ARAT Bt A R A #

B P K A R S R AR ERTTT A LHRTTT B

TNES R GG 519588 519589

A5 WK T @ 2 2 5L 4 [ 451 s A 195, 129, 425. 71 3+ 322, 553, 923. 22 1

§ 3 EEMFIIRMESHERI

BooT o 13T



SRS BB T TS B A S 2021 S5 4 TR

3.1 EEMEIR

. NRIT

BRIV BRI

G (20214 10 H 1 H-2021 4£ 12 H 31 H)

AR A

TR TR B

1. AR C Sl ss

1,052, 342. 13

1,544, 451. 11

2. IR

1, 052, 342. 13

1,544, 451. 11

3. IR & 5™ 1

195, 129, 425. 71

322, 553, 923. 22

e 1. H 2007 4E 6 H 22 Hig, ARFESIATHEMRS "R TTX, DRNEEEHE: A
WIESGANEUR BRI A A BIESHHS B HE S MBI E LT, FEE AR,
IR 0. 25% 10 F SRR THRE B IRSS o, B B S A4 I8 0. O L% 4T B TR R IR S5 P . 1E
TR FEM BRI, A BIESMHIS HRATESELIH, B ERESM ST,
2« AT LI B TRF AR BN B AN (& A R E AR sh ke

THBRAR S 3 YA AR

A BIEEAy

AR A I LS B s I _E A2 e (A sh i s, T mmig

B G RMIMER AERZS, Pt A SRUHMERRSR N E, A OB et AN A IR ) < A0

v
T o

3.2 B FERI
3. 2. 1 &M PUHEREE R R H 5 RIS B R s 5 i EL

AR A

. . . o N MRS a0Ex"
n BERE R | R | gtk | T
B B I ot e | HEW GRS | O—O @—®@
® WEZQ | HREEG s
HE®
THE=AH 0. 5341% 0. 0003% 0. 3277% 0. 0000% 0. 2064% 0. 0003%
TEANNH 1. 0590% 0. 0003% 0. 6553% 0. 0000% 0. 4037% 0. 0003%
ot E—4E 2.0843% 0. 0006% 1. 3000% 0. 0000% 0. 7843% 0. 0006%
U e o 6. 1078% 0. 0009% 3. 9036% 0. 0000% 2. 2042% 0. 0009%
TETAE 12. 9159% 0. 0024% 6. 5036% 0. 0000% 6. 4123% 0. 0024%
HAAE
Eij&;zg;jl 54. 4120% 0. 0045% 32.9257% 0. 0021% 21. 4863% 0. 0024%
X 7
TERTRT B
X MRS % 0Ex"
WHEWE R | WERER | egiteiest |
ENE o L R | O—0) @—®@
) EZE® | HRZEEO s
HEZ®
HE=1MH 0. 5948% 0. 0003% 0.3277% 0. 0000% 0. 2671% 0. 0003%
TEATH 1. 1811% 0. 0003% 0. 6553% 0. 0000% 0. 5258% 0. 0003%
R4 2.3292% 0. 0006% 1. 3000% 0. 0000% 1. 0292% 0. 0006%
ik =R 6. 8734% 0. 0009% 3. 9036% 0. 0000% 2. 9698% 0. 0009%
oA 14. 2772% 0. 0024% 6. 5036% 0. 0000% 7. T736% 0. 0024%
HIEE AR 55. 4354% 0. 0047% 30. 4032% 0. 0022% 25. 0322% 0. 0025%

% 30 Ik

137



S I TSR A 4 2021 4RER 4 REHRY

A E S | | | | |
e ATEGIC ARCH A AL KT B L ¢ (e MR TS S ¢ e
NRES", T,

3.2.2 BESAFAMURES RiH#ERR R EHE RS EREHE R
RBFHI LR

SR T T A B3T3 TR 50 = 55 Jol 1A Ml £5% PO A B S I 58 S b)) 05 32 S 3= H )

54.00%

48 00%

42.00%

36. 00%

30. 00%

24.00%

18. 00%

12.00%

6. 00%

UOO"ID N4 = 0 m o © & M W [~ & & — M W M~ 0 0
(o} od o4 [} (o} o o (=] (=] o o (=] o - — ~— - — — o
L O R T
(=) — (=] (== (=) (=] [==] -— — (=] [==] (=) (=] — — (=) (=] (=] (=) —
L L S S O
e 8 8 8 28 58 58 5 5 5 &5 &5 5 5 5 &5 &5 8 8 8
o4 o4 o o o4 o4 o o o4 o o o4 o4 o o o4 o4 o o o

[— B EmARIIS AN E — T RETFAR SR |
SEIRTBE MB 24t T 35 35 55 J6l HA ke £y PO AR B S8 0 38 6 5 8 5 32 H B

54.00%

48. 00%

42.00%

36. 00%

30. 00%

24.00%

18. 00%

12.00%

6. 00%

UOO'{IN ~ — O £t M = B = e~ & B = M~ e D = Ot
(o} od o (=] ~— - od [} (=] o — ~— od od (=] (=] - — [} o
b &H & L L & L L L L L L4 L L oL o4 L b
(=) (=] — -— (=) (=] [==] -— (=) (=] (== — (=] [==] (== — (=] (== (=) —
L T A
e 8 8 8 5 &8 &5 5 5 5 &5 &5 5 5 5 &5 &5 8 8 8
o4 o4 o o o4 o4 o o o4 o o o4 o4 o o o4 o4 o o o

|[— B smBRite ks — T RETBRIN SRk |

T AREESECHINAEREAFREMHERN 6 MH. SERENETR, AREESIE I E
P63k e A B AR S5 U A SR BEBE LI 205E

§4 BEARE

%470 3k 13



SRS BB T TS B A S 2021 S5 4 TR

4,1 B&%ZHE (REESZLH/DH) FHH
e M 5 TR | T
|
A BE Trmnm | mEnm | ER
S

M. A2
M A f5
fiize. &
ST
tem. &
WREE

1E, 25
. &

i FTR, SRR T
- Wik RESNATT SRR
st 2012 4 3 % 2017 46 T F (T H-H47
o |2OFETH | o PNCRIRIZES B B, 2017 4
A I B S 5 I S AT IR A A,
s (THE 2B, 2019457 H 26 HE
o 2019 .9 18 FHEESCHIED 765
i T TS AL,
1-3 S
R it
Ho 2R
Hi AR
— 4
Fik iR
A2
H

T BE2H (SERSEHNMD WERZ) (W) ST SE ARG A &
4.2 REW N EFE SRR FE B

FEARE A, AEEEENREE T (hEANRISMEIER SR &%) - Ea R
AR E , FFAB WSS B ST R N B S e 5, BB iRiafk
A IRIEAEMAIE S S FIHE, NEEERAA NSRBI

4.3 ARG EIUH

4. 3. 1 AP35 B RPATIB I
A RIHIE T P4 B BRI P58 5 M SR M TR GiB IR A, M T

EHI A B AL A, AR USRS S ARL 55 B B TR 2 A SR ] FE AT AT S S
AFEFPFILE G AEE TG, RS HRRASERGHRRE L BRI

BRRF T A DTS . A FRELZHPITH T IATRDZ GBI, AT I3 5 7 Be i

B

4
W
_H

% 500 3% 13 7



S I TSR A 4 2021 4RER 4 REHRY

B SFRGHATEMA S, W “risthise. HREe” rEN, 35 /T
Bl X TAREP ML S AR SGHATRISANL 5, 38~ F 58 5 3 TE IR R AE 5 45 2R
BEAT I o

AT RAE Gy a MR BT H AR A AT A, XU LS G TR &K P A AL
GyIAT AT, TREZREEREAE LA 0 A w) B B AN R B AL A BRI R R 2 . AR

) HOMAL i 8 7 AR AN [ A ] g 11 (7] 1] 52 53 K52 5 i 223047 0 b, 3 0 A A RS 2 4 R
It P58 Gy i R AN 45 A

s WP A A 5] PR HAT AP G I, APIFREE P S BRBEA A, REIATMIERA TR
ST
4.3.2 REZHIT RN T

ARG TAME W NAEERE AT N RREWN, AAREEAIERRESS 51
A2 5 PV A TT e IA) 1 S 181 58 5 i AS /0 W B3 58 By Bl R I AZAIE 23 24 H S A B 5% T
AEGHRA T EHP AR THSEARNEE T GnHAN. 3 N 5 HND FRSES AL
G ZEAR HI A
4. 4 | E AN ZE S BT RSB VED

2021 FEPUZREERAT R G5 T AR A e (RRF S BSR4 AR SR AR B SRR R 2 L
Wdy, fFRAARERMNS LRORRERRS, FARME LT BACRE, RERTHEIE
ARSI DROOT ) H BEVR BhIIMELE 2. 14-2. 19%2 18], AR IEARAT SN LA BltZ 4 4% 7K T 1
ROO7 () A FERBNIIEAE 2. 24-2. 56% /47, AT RIRR BRI % A5 P4, 1 SRR LA i o )
BT RN SRR, B R R =R . IR AU SR AE 10-15BP 1)
TSR AT A IEIR G . — ey BARAT A B R 2P A A R0 2. T0%hi &, EATEIH A R
2. 80%PHIT, BlJEZEL M, fE+ " IR AR 2. 66%)5, fHEL AT, JFRATH
(AL 2. 79%. = H SHIBOR BJULH K BAT T4 7BP, # 2. 50%MALE , A7 Hull i 2 ih 26 8 1
H,

FEGARVETTTH, PN VAFHARATAT AT b PR () A SRR ARl B, 2 B0 AR BN
ARATAE IR PE BT A7 355, AR E M R IF. = A RBATLDR T BUR FI S i i
T IHI R AKCT, SEAL T B PP R A7 FDLAT AR, 5% 4R A I K

JREE 2022 L, FUTEMRBES . 1 WAL T ARl —E TATET,
BORBUR S5 3 MRS AR, AT S VDG EAME SRRSO =8 1500, BLE %8 8¢
TSR T2 G A U AL . BACRE, 78 “ AR MBGRIER T, M BURY R

Foen I 131



SRS BB T TS B A S 2021 S5 4 TR

FRIIBERANK, SR D7E i R R0 R X 285 ook ek T, fBF ARSI IR AN S, FIE K
MIBCR T ZOGE L TR AT R EATII I, DARR S AT IO LPR AT R R (3t 4
BHSGE . WshMETI, FATAE BRI S 4ERF AR, PPT A MATAIZ L CPT ZEFFIK
i, NG IECRAS AR T A3 18], FATRE RIE BRI A B [ w] et LA Kb R AT B8 4
[ A4 . WS T T, SERGE T+ Ak QE 41T 2305, — A TBORMEH], BATkK
RUEIFANE IR AR B T TR AE AL o

ARIE SRR A R B R R B A, G AR S A5, RIS IR SRR A 2 3 35 1 %
AALRFR o I3 30 R A A WE PR Wb AT A BT R R A SRR B, A R A5 XU
TR PSSR 2R, 55 7 5 N B e e S ot -
4.5 BERAES LR,

RIHL (B REIHE SOV SR IE W, “3. 1 LB S Hahn” & “3. 2. 1 ARG IG5 50
PRI 5 R M 57 L B U 2R R A LR 8 4R

4.6 MEHNESIFA ABRE S FH 1 ETE R
A H G AR PO G T

§ 5 BFALGWE
5. 1 REWMRFEE R =HEHEN
75 I H & ) i 3L MBI (%)
1| FEEy s i 357, 426, 353. 08 65. 49
Hr: figz 357, 426, 353. 08 65. 49
T S RRIE | B
%
2 [EANREERT ™ 100, 983, 751. 47 18. 50
e 2RI i B
SN IR B 4 i %
HRAT A7 K &5 5 %
3 it 85, 796, 528. 78 15. 72
HAh BEr= 1, 535, 344. 07 0. 28
it 545, 741, 977. 40, 100. 00
5. 2 & B B W Rk 5 1 450
5 i H A T E B (%)
1 A5 JH A B 75 [m] g ik % AR 00 2. 10
Horre SErX m] e R B -
5 5iH S8 OB B e




SRS BB T TS B A S 2021 S5 4 TR

kel (%)

7 R A0 55 [ i B AR 80

26, 024, 786. 99

5.03

Horpre K ml i %

T R TP AT [l W R 5% A 00 o e < 7B P LU B D i o ST N B ASERAT TR T 35 5 H st
L B R B A ) BT T S L
515 IE B 3 & RAGEIT 2 & 3 P 1#E I 20%H7 3 B3

Teo

5.3 HEBHRASFHRIKWIR
5.3. 1 HFEAHA G FIHFIREIRERF M

WS REK

e AR I BT A P F AR IR 89
7 T A BB 2L 51 23R A R e e 90
T TP 4R BT 2 1 2 R R IR A I 49

WMEFARKEA G FHRARED 120 RIEHL

T

5. 3. 2 REHIR B R A& FIHFIARI R 270 Ho

= - F AR BT 57 B TR i | SRR f ot AR e B
e TARARRIR FRIEH] () FRIEL] ()

1 30 REAWN 31.23 5.03
Horh. ARSI 397 KR ] ]
) 2R A5t

2 PBOR (&) —60K 10. 59 -
Horh. RS 397 KR ] ]
) 2R A5t

3 60K (&) —90 K 26. 96 -
Hoh: RIS 397 KHIEE | ]
E

4 90K (&) —120 K 1.93 -
Hoh: RIS 397 KHIFE) | ]
AE

5 120 & (&) —397 Kk (&) 34. 41 -
Hoh: RIS 397 KHIFE) | ]
E

At 105. 12 5. 03

=
ps

=



SRS BB T TS B A S 2021 S5 4 TR

5. 4 MEH N B R A G TRFRKFF LT 240 RIEHL A
T AR SAR T WA BB ST BRI AR A7 SRR L 240 Ko

5. 5 MEPARZ BT dh A R B R A&

? > S, —_— V5P D5 N,
= 55 A A FERA (6D d IS VPR E LB (%)
1 | ExRfig 9, 948, 924. 21 1.92
2 | RATEM - -
3 | &R 20, 006, 401. 04 3. 86
Hodr, BE
- 20, 006, 401. 04 3. 86
P 4 Rl 5t
4 | bR - -
Al 45 R
5 L 10, 001, 358. 39 1.93
Ay
6 | PRI - -
7 | AR 317, 469, 669. 44 61.33
8 | HiAth - -
9 | &it 357, 426, 353. 08 69. 04
Tl 4> A7 2 3
0 it 397 K ~ N
137 3 Fl| 2
iz
5. 6 A BIRIEWER A 5 2 %= E B R /NEES BB T4 35 . % B 4
St
75 7RG 275 44 K i EE (5K FERA (B VA L A1)
(%)
21 EhFERAT
1 112121364 MO AT 200, 000 19, 879, 853. 58 3.84
CD364
21 B RAT
2 112176413 B RAT 200, 000 19, 758, 756. 72 3.82
CD159
21 BhHEERAT
3 112121466 HIEERAT 200, 000 19, 753, 762. 72 3.82
CD466
4 210301 21 #H 01 100, 000 10, 003, 618. 05 1.93
190202 19 EFF 02 100, 000 10, 002, 782. 99 1.93
21
6 012103871 st 100, 000 10, 001, 358. 39 1.93
SCP037
21 WL
7 112185434 @? IR 100, 000 9,981, 985. 43 1.93
1T CD020
21 VLAV AR
8 112185571 AR AT 100, 000 9,981, 572. 78 1.93
CD198
21 HF AR EAT
9 112185640 AT 100, 000 9, 980, 910. 69 1.93
CD147
#9137




SRS BB T TS B A S 2021 S5 4 TR

21 FFEHUT

10 112185659 100, 000 9, 980, 910. 69 1.93
CD044
5.7 “BTEM” 5 “WMRBAER” HieZET = #MEKIWE
i H i B9 175 150
55 3 P9 A 28 R 4B E 0. 25 (&) —0. 5%[A1 k3L 0
I T 3 A i 2 ) e v 0. 0245%
i 0 A O 5 2 ) AT -0. 0255%|
i 35 3 P AR AR Tl 25 52 1) 48 00 41 ) 7 - 384 0. 0061%

R A S 2 R A XHELA B 0. 25% 1R 5t it B

T

75 30 P9 IE A 8 BE I HELTE B 0. %15 1t i A

T

5. 8 M EARIZ MR A o 2 & 3 7198 LI R/ HEAR BB+ 44 P SCRAESR IR

K
o

5.9 BHEME I
5.9.1 B& TN HEVH

ATE R FER BRAEAY, BITHA XS GASRN AT, F2E2 T A B 28 A R 025 pE 3
KNI BT S, A5 AYIPR P 12 B SRR A R A AR I8 H R TH A5 2
5.9.2 AEERBE AT HRIEFHRT EALRE HIPREHITLRAE, K
ERGH | HT—FEARBATHER . LTREE

I ATE G AT+ A ISR (R AT BRI E M1 E, AR G H AT —

FNATEE BRI+ A UESF I RAT EARRZ B ATHETTRART .

5.9. 3 HARE =M

s K

e o)

7 PRIE S

SCHE S K

YA B

1, 104, 446. 63

NGRS

430, 897. 44

oAb SGR

FEER

N (OO |01 | |[W ||+

Hit

1070 3L 137



SRS BB T TS B A S 2021 S5 4 TR

1y B

200, 118, 876. 55

8 | &t | 1,535, 344. 07
5.9. 4 BEA ARG HERIFHAN S AR
TS DA RIRR, 2 M5 & THI B ] R AL R 2
§ 6 TR EEHHES)
AL
T3 H AR BT A AZARBLT B
e 5 9 0 A

231,674, 948. 72

e 75 9 300 1) <
e R 13 0

86, 771, 779. 17

270, 239, 894. 38

e 5 99 3 1) 2
S JBE [m] 473 5

91, 761, 230. 01

179, 360, 919. 88

e 5 990 R O
(RISl

195, 129, 425. 71

322, 553, 923. 22

He 1 WSRARE AR AN . A RS . AR RO, LRI AR A il

%

2 WERAHR A IR A R R L ARG R B 55, UL R (Bl 4 B A il 55

$7 REETHEANCHBERRERRARST S HAH

Fe 575 2 ZTHHM Tama ) | £HE&HM0n) | EHTE %)
B 2R BN A
1 - 584, 515. 65 584, 515. 65 -
#
&it 584, 515. 65 584, 515. 65

e 1 ARESE BRI WA A AT S B RMH 101, 045, 641. 78 47, L ATEGIIARIE & 4

A 19. 52%, AL GE ARG WIRTATAIEE A %50 0. 00 47,

T 0. 00%.

2« AWt BitE A 24550 A.

§8 MM HEE PRPMMEESFR
8. 1 IEHIN B — B R EH A E SO AL BIEGET 205591550

AT G IR I S

#

d

B
&

xR

A A 2 (B L IR A L
REERH] .
{ 1A 54 3 i
o wioss) o | e [T

o1l 4k 13750



SRS BB T TS B A S 2021 S5 4 TR

5l 20% K7 [i]
[X [&]
2021/10/1-
1 -118, 088, 715. 23 -118, 088, 715. 23|  22.81
2021/12/31
Hl 2021/10/1-
2 100, 461, 126. 13 584, 515. 65 -{101, 045, 641. 78|  19. 52
| 2021/12/31
2021/10/1-
3 93, 930, 592. 63 495, 113. 03|27, 000, 000. 00| 67, 425, 705. 66|  13.02
2021/12/31
FE AR XU
AREEE ARG W B IR — 3 53 R 2 2 B L ) 8 i 2 2 S A A0 20% 1015 I m %%%
LRI, AIRE X AL S R b, AT R R A 4 ) B B s VR AR K (=il

NR s sh R B, Biyasl < )R, R R AR 2

8. 2 MR B & R MM EEE R
o

§9 BREXHER

9.1 FEXHHER
v R EE M S HE SR % 1 BT T I IR B B A e S A (0 S

(il 2 BB i e R R G R A H)

AR TE D D TTIZIE T B R E E H H )

(AR % T B T T R R R B SR T

5y KT HELMRM L LT TR R S & R R A

6 BB NG BHEALIE. EL

7. HEFE NS BRI EL U,

8+ Rt A SR % 1 B T T I I B UR B e A A S AT A A 1 R R A

—_

Do
P

w
/

N
7/

9. 2 FERHL
S AR B H A AT
9.3 &I H R

BB AR I A ] A 225 B BN K 0 A S B G SR A D) 46 S0, B B A A BN
P35 (www. fund001. com) B BE . ESCAT LAY 5, BB Al 48 & BN [A] 9 AU B3k SO i = il 1
B ENfE

BE ARG BUE BN, TS WA S ANCHRIES EESEHERAR . RAFK
JURSS G 400-700-5000 (A ta@iilhidh) . 021-61055000, FHEL-HE::
services@jysld. coms

o120 4& 13750



SRS BB T TS B A S 2021 S5 4 TR

13| 3L 13 ;W



	§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
	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


