RRET BRAER IS EE

2021 SE35 4 2

=R

2021 £ 12 A 31 H

EEBEN: XEHTEEEEHEARAA
EEEBAN: PERITROAERAF
WEZRHHRE: 202241 H 21 H



ATARE 2 R BT T Ik 2021 A 4 R

§1 EERT

G I\ (T 2 I RE AR 5 FR AR R B 15 P WA sl KRR
X HL P AT FTIEME . VP 5 B AR AN B 8 T AT

BEETE NP EHRITRN AR A RREARE S S FME, T 2022 4 01 H 20 HE& 7 A#RSE
T S HEAR . ERIMA R A G EENE, REERABAAEREICE. R PRI
#E R

& B PNV LA S F B 53 1 S ) A RIS FH i 45 55 77, (BRI & — 8 R

FEE&R A GHAEHAR KR . BT, B8 E A AE B0 SR TR 48 ) s A
e AR EES IR ER

AR BERLR A H O

AR EIE 2021 4F 10 H 01 Hig= 12 A 31 Hik.

§ 2 &= REAR
B4 TR TEHRRFFE
4 ARG 002889
Y (YN LT
HEE&ERAEMH 2016 £ 10 H 19 H
A5 AR B S BB 4,499, 950, 273. 47 £}
Gl ARER N TEJIRA G 2 ARG = R A AT 32 T, 18K
R I M 45 AR S M R B UL A
P R AEEAERFFA G S R R RTHE T, Sa X BN

SNEMAGHEAT . ERhiziatr. BERshiis R, 15t
e R BRI 0T, S B 2R
EIIBRE Y, BRI TR, RIS R 5
SRS ARG AL O ERAE T2

b 45 Bl A ik i TEHIEHR AR (BiE)

ARSI SR R AE AEEET RIS, RIEHFREIEES PR
B, A A AP T S A . TRA R
S e IE o

A== N AR B I A BR A ]

BEEFEAN FEERAT IR A IR A ]

B G I A I R 4 TR AR ACRRFNE T A SRRFES T E

TNES R GG 002889 002890

RS AR T I8 23 B 4 (4 551 3 4 2,978, 731, 801. 30 {4 1,521,218, 472. 17 {3

§ 3 EEMFIIRMESHERI

%20 k121



ATARE 2 R BT T Ik 2021 A 4 R

3.1 EEMEIR

Bfr: NRot
BB R WA (2021 4E 10 H 1 H-2021 4£ 12 A 31 A
THRRFFE B A THRFESR T E
L AR sk i 16, 975, 965. 18 11, 123, 848. 11
2. AR 16, 975, 965. 18 11,123, 848. 11
3. WAREE G %=1 H 2,978, 731, 801. 30 1,521,218, 472. 17

e 1 AREESATHE RS BRI, RIS Ml A SREEG MR E R G0
W AREEMEE E IS MBI EEY . FTLERME, A SSESMHIE 0. 26%HF 52Kt
GRS, E RIS BULI 0. 01%HF R IHR A B NS5 7 .

2« AW OB st fe ik e AR BN . BB aT . AR (NS A Fe (B AR B e )
FIBRAIR 2R AR, AR A ] Cse B in LA~ e B2 s as, B iemmidg
He SRR AVERZSE, Rk, A EARS A%, A] O SIS i AAS 1A B e A

#

3.2 B FERI

3. 2. 1 &M PUHEREE R R H 5 RIS B R s 5 i EL
AARARA T LT A

: e | " | e
HEIE R | kR | sk | T T
B B b o WRRZRE | ©—0G @—@
® HHEQ | milkRxRe |
WED
TE=AH 0. 5948% 0.0011% 0. 0882% 0. 0000% 0. 5066% 0.0011%
=N H 1. 2034% 0. 0010% 0. 1764% 0. 0000% 1. 0270% 0. 0010%
i 2. 5034% 0. 0010% 0. 3500% 0. 0000% 2. 1534% 0. 0010%
o =4 7.6197% 0. 0023% 1.0510% 0. 0000% 6. 5687% 0. 0023%
o £ T4 16. 2974% 0.0031% 1. 7510% 0. 0000% 14. 5464% 0.0031%
He Ay
ii};%%i 16. 9367% 0. 0030% 1.8219% 0. 0000% 15. 1148% 0. 0030%
X v
ERRFI T E
b 455 e

FEWE R | E R | kS

AR © | heze |sigixe | AR 020 ) ©-@
HEEZ®
HE=4H 0. 6556% 0.0011% 0. 0882% 0. 0000% 0. 5674% 0.0011%
SO AN M| 1. 3258% 0. 0010% 0. 1764% 0. 0000% 1. 1494% 0. 0010%
o 4 2. 7494% 0. 0010% 0. 3500% 0. 0000% 2. 3994% 0. 0010%
o =4 8. 3961% 0. 0023% 1. 0510% 0. 0000% 7. 3451% 0. 0023%

kAR 17.6961% 0. 0031% 1.7510% 0. 0000% 15. 9451% 0. 0031%
HAEEERE 18. 3968% 0. 0030% 1. 8219% 0. 0000% 16. 5749% 0. 0030%

%30 k121



SR 2 B R A T T 2021

EH 4 TR

ey

|

VE: ARSI 7 o H 45 i

3.2.2 BEEEFREMURE S RiHHMEWm A D) K K 5 F L5t B Al
ERF IR

SRR F) S TE T A BT TR B EE, T 55 Tl 3 e 25 B4R B SR OEK 3R T 5 S R 3 L E)

16

14

00%

00%

00%

00%

00%

00%

00%

00%

00%

2016-10-19

el oy o4 o~ O [¥s] o4 [ o~ e o [ [o's] [7s] ] o~ o
o4 [==] — -— o4 (=] — o o (=) — o o (== -— — o
O L A I T
= =1 =1 — =] =1 & - O [=] — = =} =1 — =] =1
L L Ll & bbb d d s & & & & L T
— — — — — — — - = — — ~ ~ o~ o~ o~ o~
= o o = [= = o o o = [= o = =] = =] o
o~ o~ o~ o~ ~ o~ o~ IS o~ ~ o~ o~ o~ o~ o~ o~
— ZRAFEEFAZ I FEWESE —ZRXAFEEMAZ TS ENEE

2021-09-05
2021-12-31

SRR F) T T E B30 TR 38, T -5 Tl 31 le 255 B4R 38 SR K 38 T o) 55 S8 58 3 B

18
16
14
12
10

g

00%
00%
00%
00%
00%

00%

00%
00%

00%

2016-10-19

uw
T
o
T

2017-01-26

[
—
(=]
(]

2017-08-12

2017-11-19

2018-02-26

2018-06-05

2018-09-12

o~
T
[}
T

2019-03-29
2019-07-06
2020-04-28
2020-08-05
2021-05-29

2018-12-20
2019-10-13
2020-01-20
2020-11-12

—
o
(=)
o4

— ZRAFEEFEZ I FEWESE — ZIRXAEEMER T SHENEE |

T AREEEOCHINAEREEFENHERN 6 M. MEE LR, ARERI
R B R AR SR A5 SR LB 205

§4 BEAWRE

4. 1 BR&2H (RESZIEPNA) f{r

2021-09-05
2021-12-31

B C L L

E=A

1% EASES M0 & 2 SRR | % Ml | s

%40 3k 121



ATARE 2 R BT T Ik 2021 A 4 R

BN | BEEY | FR
THRFE
A2 £k
I5. AAR WA VE L, AW LR AL
T A E T JER KRBT FHENEL. T
. SRR AR S 1. 2012 4F
PANIE IINAZAR 2 I & E A R A, T
M. R R G EAZ G T, 2015 4F 7 H 25
e 4l fiig H % 2018 4F 3 [ 18 H4HAF A8 4Lt 2 4
itz &2 F R i BUE R R RSS2
R E FH, 201545 H 27T HE 201948 H 2
Ei%ﬁm\i2mM£mH - 13 4 AR AT H 56 27 1 5% T T I UE S5 4% 0 ik
) HREE U 19 A G RIS EI S E IR M IAEEN
a7 R4, 2016 42 12 H 7 HE 2019 4
THfaE 8 H 2 HYMEZ i R el
J i ot WHEEESZLE, 2015412 A 29 H
I5\ R % 2019 4F 10 H 23 HAFAS i 2 144
FaoR] Hp g WA IR R R RS RS R
fifiiZz FH, 2015 4E 5 H 27 HE 2020 4 7 7 27
TER H AT % BRI 22 Bl 2 (R 21 K A5t
EREH FANEF R RIS RS2,
771
ResnH

e REE2 (SESAHNMD BERS) (A E RIS KA IR A .
4. 2 IR AT IG5 W B

FEMREWIN, ARESEHENHEME 7 (PN RISMERESR SRR E) - BEGFRME
MAHSGEFEMIE , JEAF WG M SRS i SR S BN P 2 e 587, SE e d iRtk
R EA RIS A RNME, NEEFHE NEREA M .
1.3 AFRHETHRY

4. 3.1 AP G ERBATER
RN T SE T TR (A 42 o1 ol B A A ST B W o B SR ARAE R F AR &8 ME I A, JE R

iz
B A B AL, RSB e ARL 55 50 B TR B A SR ] BE AT AT R S
NEESLFRPILZ NIRRT AGE TG, HRSBSEHSERSHRRGEE . Rt
WRH T A AT . AFELHPITHTLATRPLZ S HIE, @A TS 7 F il
FEo MTRZGPIATT NS, WA “Orikiide. IEILe” MR, 4iidse s RgHT
Byl T AREFZEM AL S LA R 2 SGHATRIZANE 5y SEAR T2 5 3 BLJR MRS 22 5y 45 3
HAT I

O3 w] R RAT Sy AN RS B REAT H W B AT AR, KU B AR SO A AP AL
% 500 3L 12 1

g
S
=



ATARE 2 R BT T Ik 2021 A 4 R

GyIATHR AT, TR LA R0 A w) B B AN R B AL A BRI R R 2 . AR
o WAL e 8 22 e DA S AN TR I ) B ] 0] 528 53 58 G e Z2 04T 70 M, 38 23 Hr A AN JE 45 R R
It P28 Sy i R AN 45 R ) S

WA IR A AT R HAT AP G MR, A PR P SRS, REIUETER AT
ST
4.3.2 REZHITRHIE YL

KRS TAREMANAAERELHIT N KEYAN, AAREHENTEREHES 50
A2 5 PV A TT a0 IA) S8 58 5 i AS /0 W 30 58 By Bl AR I AR 27 24 H S A B 5% T
AEGHRA T EHP AR THSEARNEE T GnHAN. 3 N 5 HND [ S5
G ZEAR M
4. 4 | E AN ZE S BT RSB VED

KAREWIN, Girmip ARG L. AT, EREBCRRERN, RIS T2,
[RJ BN b 15 P ARG — 2D R B, SUR TS A5 FATHIME: WA R FAT I, = H ST St ee
WS R BEHE, AN SRR E ARG, g E IR, 2 TR ER G, F
JRH TR TR AN BUIR R, SRR ARG EFE AR, Bk 12 A 31 H, —FEfR
EFRERRAT 9bp, WT 2. 24%, TAEEGIEEZRER TAT 10bp, YT 2. 78%.

FEGARMETTIH, +— A FRBEARR S T LRI R R B R BN, TATIA
HIMAMERTT GO, & s AR, R 7 =P AR RNAER S, fEERR
HENRERIN T HEHIAW, e T HEGFSGEE, AT - EH S E MR AT )R .

JEHE 2022 4F—ZFJE, fEAR ke HABECR A RT BRI T, 2022 F 8 LS 3R
BREEKA . SRR R EMGESE TS B R . USRS AR TS TAT, e
JEART R4, M S5 E S92 B K E AR . T iy, FATVONIE B ik
DL KT R, B MECGRA B oiRs, JEsanbe S M sdT I i % FAT 2818 7545 FIRI 2
AT DT SRARAL IS BL R, RIZGIMEAN LU BT e T o B MR Bt 493 o 75 2 B % BRI 9 0% 1 1) B4
MR DL SEAR A TR IE R . AT R AN R 53 IR et R BN 28 AL, 3 I 1 5
HEgN, WIHIRAZE A SAATR, @i dis 2 R RTIE A WA T & B4 B A
SR, TR R AR TR R AIRI SRR, B3 R N BIE AR I A o
4.5 RENEESR SR

AREEL (BFD MHIE ISR INE W “3. 1 FEMSFaPr” K& “3.2. 1 A& IS M8
B G A N 5 A Y 4% P B AR U 2 SR (P LA B0 405

Foen I o121



ATARE 2 R BT T Ik 2021 A 4 R

4.6 REHNESFH ANBREEF T HERE WY
AT G AR I T TE B

§5 BHRAEMRE
5. 1 MEMAESE=HEHN
s T H SR () b3S R BRI (%)
1 [i] 5 AL 7 $ % 3,012,610, 823. 86 58. 40
Hr, i 2,807, 698, 023. 86 54. 43
‘{@A—A 2 N
5 PSR 204, 912, 800. 00| 3.97
75
2 FEANRESE G 345, 000, 757. 50 6. 69
A SEK R ) i B
SN IR G Rl P
AT 17 AR A &5 B 2%
3 . 1, 790, 707, 426. 45 34. 72
(1451t
4 | HAhgps 9,917, 778. 15 0.19
it 5, 158, 236, 785. 96 100. 00
5. 2 it &5 BA 5 35 B Rk B 1 L
Fs I H ISR PR E ] (%)
1 4 3 PN A5 55 TR ) i 7% 4 0 9.10
Hodr: ST m =
. 3 GRarE X )
g i H &/ ()
N ’ b (%)
2 e HHAR A5 5 [0 D ik % 42 01 656, 139, 071. 93 14. 58
Hodr: S [m] i ik 2% = -

FE: AR A 1 (R Rl 8 AR A0 o 2 4 B8 () L A 5 S B N RAT T T 3720 5 H BB AR
A0k 7 4 L T BT 2200
fit g I 6 W ) B S R B B 1E ) 20% K9 Tt BA

T

5.3 B HA S FHTRIIR
5.3. 1 REA G TR RHREAE I

i H KA

5 AR R AL AT R4 TR 117
i 75 1 P 38 2 T 8 TR 4 B PR e v 1L 118
i 5 1 P 150 2 T R 4 U PR A A 34

WREHAREA S FEHRAYIRET 120 RIEHL Y

BT o3 121



ATARE 2 R BT T Ik 2021 A 4 R

5. 3. 2 EHIRT R A E-FHFI KW R i Ho bl

2536 AR HIRR

FHARR B A e B i
TERTEEE] (o)

F IR G2 5 5 2 B 1
ERIEEB] ()

30 KREAA

14. 58

b FRAFEENIEE 397 RIS
DS

30 K () —60 K

b FRAFEENIEIE 397 RNEFS)
DS

60 K (&) —90 K

51.

s e R ARSI 397 RIVTES)
R A3t

90 K (&) —120 K

s e R ARSI 397 RIVTES)
R A3t

120 K (%) —397 K (&)

52.07

o RSB 397 RAES)

nESS

it

114. 41

14. 58

5. 4 |EB N BB A & FIBRF LRI 240 RIFHLULHA
s AR WIS VLA T IR ARAF IR AR T 240 Ko

5. 5 M EAREE G MM RN REHRRA S

7% Aol

MR A (o)

o 2 < B R L A

(%)

BB

99, 591, 549. 19

KT

wm_‘g[]jq}

e

130, 051, 864. 84

Horp: BUE
PRl

130, 051, 864. 84

Ak i

A b R S0 Rt

300, 000, 461. 67

TSR

[ VA7 F

2,278,054, 148. 16

50.

HAt

it

2, 807, 698, 023. 86

62.

T & A7 52 3
i 397 K

H
b=l




ATARE 2 R BT T Ik 2021 A 4 R

7 3 R
iz
5. 6 W& RIS A 5 ST F=1E LB R/ HEZ BT 42 s Bk i g
Pt
Fe R FARY fizatk  |fiFfE k) HEA A (5D T E L A1)
(%)
21 T AR A TS
1 112176999 IQ{JZ§$TFﬁ 2, 000, 000 197, 517, 281. 67 4.39
WP4R4T CD157
21 Hh AT
2 112121475 HIARAT 2, 000, 000 197, 396, 518. 45 4.39
CD475
21 tﬁ Nai
3 112176524 IiPﬁj A 1, 500, 000 148, 170, 396. 12 3.29
¥47 CD359
4 210301 21 #H 01 1, 100, 000 110, 050, 016. 74 2.45
21 HHEMEY
5 012105533 e 1, 000, 000 100, 000, 148. 34 2.29
SCP015
21 JE &
6 012104127 L 1, 000, 000 100, 000, 092. 69 2.22
SCP009
21 & 1T
7 112176433 PRAHRAT 1, 000, 000 99, 491, 997. 02 2.21
CD320
21 HFEAT
8 112176464 R T 1, 000, 000 99, 491, 997. 02 2.21
CD395
21 FREERAT
9 112176476 ARSI 1, 000, 000 99, 491, 997. 02 2.21
CD231
21 B 4R4T
10 112176581 I 1, 000, 000 99, 484, 959. 62 2.21
CD251
5.7 “BTFEM” 5 “WHREAEE” HieEESF = #E W=
TiH P 25 1
S 3T PN e S R BT AE 0. 25 (&) —0. 5%IE] FrV SR 0
i 1 A S R 1) i R 0. 0404%
S 3 PN 2 1) B AR AR -0. 0156%
s 3 N B A H i 25 R 0 4 06E 16 17 P44 ME 0. 0227%

R 39T P9 00 S R ) A X ETA 2] 0. 25%18 L U B

Teo

5 P9 IR A 2 B TR B 0. 5%t i A

T

5. 8 METARIEIER A b2 & B 715E LB R/ HESR BB+ 48 B SCRAESR IR
kA

Foom o127



ATARE 2 R BT T Ik 2021 A 4 R

e | ERRE | ERAK | BE WD | ek Go | e
Eefsl (%)
1 183104 21 Hi 4A1 700, 000 | 70, 000, 000. 00 1. 56
2 193688 PR 5 31 500, 000 | 50, 000, 000. 00 1. 11
3 136593 IR 26A 280, 000 | 28, 000, 000. 00 0. 62
4 136784 B 27A 270,000 | 27, 000, 000. 00 0. 60
5 193281 JK AR 64 240,000 | 24, 000, 000. 00 0.53
6 136667 G JiREIK 1 80, 000 5,912, 800. 00 0.13

5.9 WEBA GRS ME

5.9. 1 &M TT LR M
AFe G R PR BRASE T, BT R AN AN 7R, #4252 A 3 B0 8 A R 2% e

KNI BT S, A5 AYIPR A 12 B SR 5 R AR AR I8 H A TH S5 2

5.9. 2 AEESHBHIIT HRIEFHRT EEARE HIBEERI LR ARE, &
EREmE HIT—FEAZBATHER . LHNER

e WIN AT G BB AT+ AU R AT BRI E ST E, AR Gt H AT —
FNATEE IR I A IETF IRAT EARRZ B ATETTRART .

5.9. 3 HARTE =M Rk
75 4 Fx &8 OB

17 H PRAIE 4 _
INEYSCIIE 77 B K -
ISR 8, 700, 820. 71
JREYST R 3 1,216, 957. 44
FoAth RIS _
e o E
At _
it 9,917, 778.15

5. 9. 4 BB G MBI FH A ST R H 5
T PU BARIRA, 23 IZAS 51 I (8] A) REA7 R 22

X
df

RN | |(O || WD |~

§ 6 FFIRE S M EZES)
BAL:
s ASHRFR S BT A SCHRFRE BT E
S ) 3 4
i;ﬁ j%’ffm o 2, 846, 520, 130. 26 1, 469, 904, 929. 57
Yo
i 15 H 1 1) R 4
E'\EPDT\’AJ{%%'D‘E 2, 711, 961, 604. 80 L 118, 560’ 105. 92
ik 15 H 3 1) i 4
24T (B4 5 2,579, 749, 933. 76 1, 067, 246, 563. 32

o100 4k 12 51



ATARE 2 R BT T Ik 2021 A 4 R

IR R &
(RIS

e 1 SRARE AR AN . AR . AR RO, ML R A A il
%
2« WERAHR R A R R L ARSI B 55, LR [ 4 A A Il 55

2,978,731, 801. 30 1,521, 218,472. 17

$7 ZEEEANCHEA RSB AE ST H VI

F5 T 5T x5 H THWE W) | ZHEFHOn) | EHEZE (%)
1 EH I 2021-10-29 | 250, 000, 000. 00| 250, 000, 000. 00 -
2 2 ] 2021-12-21 N
350, 000, 000. 00| 350, 040, 164. 20
E S B A
3 - 2,405, 245. 34| 2, 405, 245. 34 -
#
it -97, 594, 754. 66| 97, 634, 918. 86

1. AREEPARRE W RFFEAIES E F04H0 145, 255, 595. 88 1y, G AFESHARIE S M
P& 3. 23%, AFESEH ARG WIRFFE RIS A K051 0. 00 43, HARESIARES B0
A 0. 00%.

2« AEEE Wt oy Btz H 455640 A

§8 MR HEE PRPMEESR
8. 1 IREHIN BB REHFHESHFELHIX B EGET 205891550

T

8.2 LR E PR M ERGER
o

§9 BHAEXMHER

9.1 H#EXMHFER
Ly A IR 2 v T SRt 25 AR RN S 0 T Tl 2 < S SR TR A S A

2« (WD ERMEL MR EEEER)

o110 L 12 1



ATARE 2 R BT T Ik 2021 A 4 R

w
/

S~
7

7\

8\

(AL HLE D P8R A 5 0 T2k S S AS)
(AR 2 B R A T B M 72 e 0D

v RTINS R 2 R R B T T A e A R A
v EEEEB LS TURHEIE . LU,

HEAUE NG B ALIE . B
R U A S R 2 1 R B T T 3 kg AR i S AT % T T A A

9. 2 FHh R

F B SMAFT S EENI I AT
9.3 ER G

Pt AT LES A R Py G NI AT S A D & B S, B B S N
W32k (www. £und001. com) [ FESCAT LA G, YL W 7E 4 HE T 1] A HUAS Lk SO i) 52 il 4
B 5 B

BT E ARG BAEEEN, PIEEARES SSRGS EESEHARAR . AAF%
JURSS LR 400-700-5000 (A ti@ifish) , 021-61055000, HL-HEf:

services@jysld. como

§ 1270 3t 127



	§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


