FREEEVEGFRIESRARS
2021 FBAFHERE
20214E12H31H

EEEFEN P EERELSEEFRAT
EEHXEN ILEBITROARAF
WX H HE: 20224201 524 H



HE BN B RE SR B R 6 2021 4R 58 4 TR

§1 EERR

FEGE AN E RS REFRUEAIR G I R A A B RIL 2 = FHEPRIAEL
RN, AR St R A 52 B A AN ) SR BT .

BEE N RITIRM A IR A AR AR S S FRHE, T2022-1H20H S
ARG RIS FabR . IR E RN R AW EENE, RIEEZN BB
. TR EH RN

SRR LASEAE . B 5T (1) JE A B R E F E E BE, (EANRIIE
&— e BH.

BN AN G HARRILAR KRR . BTG K, 55 H 7oA BB e S w1
40 [ B AN B & IR S U B 1

AR I 55 TR R U

AEIE2021910H22H (BEE&AFRE/MH) Z212H31H1E.

§2 EHEM R

B & TR H e RS (7 57

R 3R 012338

e S S (Y L RFF IR

FeEFRAERH 2021410 H22H

i 5 WK & 40 B B0 437, 156, 293. 474
AT A P A 4 1) XA AN LR35 B 7= Y B 1 1 R A

w7 H b RN S R, B SRIEE TR
RS IE A

ANHe G R BT R SRS, e R A PR A
Il CEAERLPHEAT . MBS MBER. Pl
A M BT FIl, AHREIEACE (RSB
PR PEHRHOL TR IAEACTSE) FIRAWTIT, 70
=i iy, B = K35 1
SRR AT 2, 8 O AR S G B A ISR S
Pl 2 [ 58 LU B BEAT B 2 1 2

i AR BN 2 7 X S5 TR 300E B 26 T X 1

M5 R v - :
S 0%HARATIE I ZCRIZ (BUG) X 5%
H o R R Sy, T S TR i T 0%
R 25 B RIELE NfE 4, A RS AT XSG = T

Miigpde, ERTREGMES, RENEE.

2201, F14m




HE BN B RE SR B R 6 2021 4R 58 4 TR

FHEEHA HEERESEHAIRA A
FHEFEN AL FERAT A IR A
N BRI S ) 3 4 TR HE R BEE [T F7A H S R EE 57 C
IR S D A ] 012338 012339

ﬂ:ji ~ K ﬁ/\ o\
if%; R TR KA M 427,804, 063. 7243 9, 352, 229. 754
P/t

§3 FEMFERMEEFERN

3.1 EEWMFHER

Bhr: NRmoo

- s (20214210 H22H — 2021412 H31H)

LR Hhbr EP%@&XX%{ﬁ%A H i R [ 57

L A Sl s 1, 062, 961. 94 16, 023. 18
2. AR 4, 248, 158. 06 85, 627. 28
3. A 38 B 4 A A A A i 0. 0099 0. 0092
4. IR FE 5 1 H 432,052, 221. 78 9, 437, 857. 03
5. ﬂﬂikii/\ YR 1. 0099 1. 0092
v RO AR FR IR S AR RN . BRI . HAIN (AN E A i EAR

mw 5 SERHI SR A, A WTR A DSBS | AW fo s
20 B A SRR O R NS 5 AL A R TR, T B S 25
KT BT
3. I A I 4 AT 2021 46 10 4 22 B, B0 Wi A 40 4 & 1A ks
NP
3.2 HoveER
3.2, 1 B BB I 2 2 5 TR % H e ST Wi 25 2 )
b UL AV (2
T
N 22 i /. \/éﬁ V)
| g | RS RSUERC )
we | T e | s | oo | 0-e | @
=D " b
® %@
@
T
&5 0. 99% 0.07% 1. 26% 0.07% -0. 27% 0. 00%
A

#
w
=i
pi=:
=
=i




HE BN B RE SR B R 6 2021 4R 58 4 TR

Rk

w4

AR OB (77 CIfE R I

s . NZSEnn
e | K| Mg |
o EEE | | Rk
B B ‘ BhaEZE | HEEdEEE | -G @-@
RO REREZE
@ (3
@
SE=S
E =)
[ A4 0. 92% 0. 07% 1.26% 0. 07% -0. 34% 0. 00%
Bk
B4

3.2.2 HES A FAMURE S RTHMEMKRRF) LIS RS R &=
szilib]= a4

1.5%

0.9%

0.6%

0.3%

PREERNEFFAR NS EERES A RN SER S EETHE
(2021510R228-2021412A31H)

-0.3%-

2021/10/22

2021/11/4

2021/11/17

2021/11/30

2021/12/13

— DEERVEREA — USHEEE

G
»
=
H

p=i|

2021/12/31




HE BN B RE SR B R 6 2021 4R 58 4 TR

HEERNERF(RINSEREES S RE S EEn S ERTHE

(2021108228-2021%12H31H)
1.5%

0.9%
0.6%

0.3%

-0.3%-
2021/10/22 2021/11/4 2021/11/17 2021/11/30 2021/12/13 2021/12/31

— PEREREREC — UaiEs
1 ARSRSEFRAERT 2021 4 10 A 22 H, @ERGTIIKAR SRS G FAER

2. MAEAISRGEFRMLE, RESHIEGERERZHE 6 MA NEel, #uk
AR WIORAIE G AL T 2N .

§4 BEARE

4.1 RELE (REEEBE/NE) N

FEAFRERFEESLIRR | Wf
w4 R4 N Mok L]
(ERE | B |
i E £, 19874E1 4, |
B 2N 2 = 1]
R AT ] ISR [ A %
peTo ’ﬁ‘}j} T ‘éfﬁﬁf{ﬁﬁ
B A 7 [ i 2k
RS, | B 2016412 A IS
i gg; A0RIiome o RHEGERAR A,
. AT A 2 ) ] g Wi o AT
BTN g, H#
EH ERENREER M
WEa . e BB
FANEER TS, HE

#
)
=i
pi=:
=
=i



HE BN B RE SR B R 6 2021 4R 58 4 TR

BRI
I3 M ke SRR 43 T

& PR B GG
BRI B . e
BAaF634 H E Wi
FRAUETF B G, P15
P 3 -5 AR M4
RO BOUE 7 B B 4
S EHER3A H 7
AR U R BT i 4
S EREERSIE Jresmitiiess
Btk e, PEERRE R
ORIRB A A 7
UEMI R A e e

i

i £8, 19874E7H 4, b
BURS TR . 201447
JERIDNG et Sy
ARAF], AT
TRRE A 51, BAEA A FIAL

‘ AREE mAR TR,
Il o 2021-10-22 - G
Eeed (b R A IR £

RS TE BN
IR EE SR ZLreoitals
FRGEE S TE BN
SR MU R 0T ik

L

e 1 SRS PRI HI. SR R I 5L 68 B AN A S S . 5 4E
Mg, ERHINEEEFAERH .
2 UEFF AL SGEMATIE = GIEZFAL AL A R B BIMED A RAE -

4.2 BEAXTRE N A2 S0E (A 75 18 L i B

AN, AREGEHNA R (FRARAEIEF IR EE) « (AJF
FHRIEF R AR EHINE) (AT FRIEF RS H BN R B T INE) |
GEFHRFREREEHRAFR TS HEREZEL) « Eea FRMIELMA R EEN, &
BSEAE T B ST RS B BT 7, AR AR ] XU (Rl b, DR EE G REA A
PRz . RGN, REBFRBREGEGH, BAmERLERHA AN

%eul, F14m



HE BN B RE SR B R 6 2021 4R 58 4 TR

4.3 N PR GEBYLH
4.3.1 AFXGHERPATENR

ARG AN, RESEHENZHEPAT QEHRRESERAFL
WY, SEEM N LA, B RGN L& R T 2UE &l 5530
SFRAT, REIARFEBR A A Z MG T B

TR S
IR 5 A
4.3.2 FHZRFHNETHRS

ARG N R KIA T ST IT N AN, R LA &5
Gyt AT S0 A H S A58 5 S () B30 58 B B i AZIE 27 24 H SSE B B% 1 0L o

4.4 &G BN ELS BB R AZIE ST

2021 VY2 AR AR 2 9% 18 IR B RS2, BRI 2 B AR TG AN e V. WAL &
BrUH R R E A AT 3T E BT A B, LM 12 71 4 s FUS R A5 42 m
202243 H #1145 R TAPER, T 3% T SE e g e pioin S Ut — 205w, W J5mm,
AT 52 = BEfE oy 2 BaPE G55 TR s a5 i K, 25wl N7
JE SR . 10 A 13552 KoR i ik Lk sz i B I A5 1 0 7= b R AR v 4%
EHM BT =R, B LS KE— BRI R, it E10 3 F Ra R ZeReat B4T. 10
H e~ ) Ja B A5 NG LCAECOR I R 77 R e Ze 56 2 30T D0 T JE R S5 i i 28 PRI ik
TR L S A7 08 BRI 5, fiFR i Rese bk, 1273, AR Ras TES R
Fat KE T IR AL E, 20220E 44 F R G R R RILBIAMH & 523507
10 7 IR Z B4+ L BAR AJHAAT AT, 10 ] IRk — B3 m A & AT AR A0 . T8
oy, AEEEFATI RS E S SRR S, RROE. B AT, HA AT
M ECERI AT, A ERI LU LU Bk, B 2 e B2 A Bn s RV 2 e T . HT AR
PFIR. T HEE. RER RS IR, £/ A R —E ARSI T IED
PR R AL

JEEE20224F, WUSEHMEE T202245 008, RMBURAIIKE, EEmIEMEE T
TR, A JE RS S a6 AN BGER BUK s A3 NG K, R — I, NeRfss,
T 52 P sh 58 [H & 551 & A S . Ry, @ik & A S AU T,
EEZG CANGl S S BUKKRILINFFE R 5. SREHRE T, 202205 28K LR
R E, BIKEE S W RVE AR E RIS E M. 202247 A BRE G [ IS AH LE
20211 T T I RS o 20224 11 % (1 5 K e 2K H s M= 2B 55 0[R2 J5 ¥ 98 A7 A5 R AE
WS, B2 A B Bk £ 7 B b 28 U ) FE R LU B A T RS 2 A . 20224F rp
TARE O LA BIFR 5, m R B AT RS IR, sRABUR R 1 R R SE AT
B “RETF” 1R “Rarta” A “FaBUR” Mmrse, MR T SRR TAER
DAL . 20224FEPPIA B KIE R %, K% OCPIACEARAL, 1ESHAFI S 1] B A A 7E %
B[] FEFRIE AN LR 3R IE B BSOS 2 A) i Aty b, 00 R AR Y K DR 5 B A4S I
WRBHEEEPE L, 25 NASIRERITE S INBURTEIR T, FIZACHRAE R IEAETE. Bl
K, 1E5 MBCRBA SCRFSARL T I, JCH S —ZR R0 2R AT Bofk 2 52 Mk

70, F14m



HE BN B RE SR B R 6 2021 4R 58 4 TR
FE PR IIBGEEN B BRI [ BUB AR _EGUTR 7 U AR T ImXA B Bk | 4ok
A, BUR NI s IR N 7 A IO 22 R i R T S B ah PR S A fl 30k
FE20225E 517 T A BEBT AU E o P20 o S A5 T IR AR 2 B O R I R 5 0 it vl o
AT, 20214E 52 RS AT . [ iR E R AT B T T E
PR T KB IER . AR T 2 s I A AT N AT AN SR A 53 2, 20214 W] B it
TR T 1. H AT GO AR I X i o 559 T e, A iZmlehn, M (E
B SOER BB AN, S EE ., g e, IEBAT R UE A E 3
I3, FEMERAIMER N ELs . X TRGEI 7T, 785 MIBURYERE 5 A FIFR S
HIBTBL I AFAE SR TN 2, MAT AT AN E VL BE KA, 20225 ) e K IAT I
JTHARAEAT VAT, B A RS T3S T AR AT M A B B FE o KRBT /)
TR 2 F] R N . WEAARRATRE . BUFH %, mimilE s AT, BafH
F, AR, mum A, AR, EL EREEMTE. HG mimblE Ty
I, FE20204F R ARG, BRI T A AF 1 PENRE S, LORS S 50 i 1) 36 ol 5 [
WA e, S2an T AR LA B 5 i 57 oo AR B A, — RS e il i
AT 2 o T . AR S IR R FE L, R EEET . HE,
AT, 202143 PR AL T AL A A BT BL, 20224 A8 € e Tr e UK % TH B Ra e 1
o %t TH BT, SEF Rt BAT P9I B4 70 AT s i Bk A s R A BE T4 2E
R RRTEAT AR R AL FRE . R tr e i il wLilin . BRZ5EEATL,
HEAR 7 i SEINE B2 4 B AT ML A A 14

4.5 WEHNEE ISR

BT IR S BONEE FIFASE G AHE N L. 009970, ARG WIN, 2R3
S AEFERE R E090. 99%, RIS LB R e 0 1. 26%; BRI IR %
EE TR CH S BUTE 1. 009278, ARG AN, 1%Z3EEE G0 HHTHERE K90, 92%,
[ {9k G L A AN 2 2R D9 1. 26%.

4.6 MEMNESHFAEABBRE ST ~HERE RN
AT A AR R AR S A AR H B S 0 B AN BCEANR200 N B 2 4
B 3EAR T-5000 15 SGHITE T o
§6 BWEASHRE

5.1 MEWRESHHEHMR

B A 24 1% R i A6
o e i 2k 4 L BE 7 H EE A5
e 15 o (om) y
(%)
1| B 38, 335, 862. 00 7.78
Her, fgEE 38, 335, 862. 00 7.78

811, F: 147



HE BN B RE SR B R 6 2021 4R 58 4 TR

2 | HEHVE - -

3| BE R BT 442,187, 107. 60 89. 77

Hrpe fiige 442,187, 107. 60 89. 77

B SRR - -

4 | e - -

5 | eEbfTA s - -

6 | ENRELET - -
Horpre S =m0 A SEN

ﬁ%é%%ﬁ i i

7 ﬁ THENER & 5,508, 951. 76 1. 12

8 | HAhH ™ 6, 559, 950. 18 1. 33

9 | &t 492, 591, 871. 54 100. 00

5.2 MEMRBITW S RNBERKAHE

5.2.1 MEMREATIW A R BHRERTA
R 17251 A1 %ﬁoo o 4 BT A E LA (9D
A AL RRS B Dl - -
B KA - -
C | ik 30, 445, 166. 00 6. 90
D iiﬁﬁ?j%%ﬁ&ﬂ\ 3, 632, 996. 00 0. 82
E | @50k 1, 939, 200. 00 0.44
F i == - -
RSN . .
Ni%
H | AEmEfgEmol - -
I £§fig§§§;k$kﬂriﬂﬁigi 1, 870, 000. 00 0. 42
T | &bk - -
K | =l - -
Lo | GG AR 45 R S5k - -
M ﬂ%m%ﬂ&ﬁwﬂﬂ - _
N | KR AL - -
%95, 4k 145




HE BN B RE SR B R 6 2021 4R 58 4 TR

B
0 JE B RSS . BB AN AR B B
k55l
P |#HF\ 448, 500. 00 0.10
Q | A2 TAE - B
R | 3¢t EEMERR - -
S | GE - -
it 38, 335, 862. 00 8. 68
5.2.2 REMRBATIW A RB R EREREREAS
TCARH o
5.3 MEPRLA RIME L EES T 1FE LW HIR /D HEF BT 42 R ER 3R 3 B 4
J¥ e . B A B
o JI R AR Ji ZE A4 R & () AVIIKIEGT) BB (%)
300750 THE AR 5,000 | 2,940, 000. 00 0.67
2 | 000858 i AR 13,000 | 2,894, 580. 00 0. 66
3 002415 RS ) 50,000 | 2,616, 000. 00 0. 59
4 | 601985 [ % 250, 000 | 2, 075, 000. 00 0. 47
5 | 601669 Hh [ L g 240,000 | 1, 939, 200. 00 0.44
6 | 300623 FEFERI 50,000 | 1,573, 000. 00 0. 36
7 | 000922 A 128,700 | 1,571,427.00 0. 36
8 | 603806 1 12,000 | 1,566, 600. 00 0.35
9 | 300767 ERHY 15,000 | 1,565, 250. 00 0.35
10 | 600483 A RS 7 95,700 | 1,557, 996. 00 0.35
5.4 MEPRLFEF DML FEFR LS
o ‘ . i A T
FFe iz A A FeE (7o) BT (%)
1 K i 55 - -
2 JAT A - -
3 SRR 106, 083, 000. 00 24. 03
Horp: BURTE &Rl 45, 432, 000. 00 10. 29
4 ki 331, 084, 000. 00 74. 99




HE BN B RE SR B R 6 2021 4R 58 4 TR

5 i Ml 0 A il % 5 - -
6 o A EE - -
7 AL (A A2 f5t) 5,020, 107. 60 1. 14
8 [ Ml A7 5 - -
9 HoA - -
10 it 442,187, 107. 60 100. 16
5.5 REFIRIRA RYME & EE T = #HE HL K/ MR BT 48 R 2 3 5t B 4
ol e v o i i B 4 0 e 1
o e g it g7 44K HE G | ARMME D) ] (%)
1 | 188843 | 2101 400, 000 | 40, 424, 000. 00 9.16
2 | 149658 | 217 %13 400, 000 | 40, 408, 000. 00 9.15
3 | 149657 | 21105 400, 000 | 40, 400, 000. 00 9.15
4 | 143836 | 18%#02 400, 000 | 40, 160, 000. 00 9.10
5 | 2128039 | 219 E4RAT 2403 300, 000 | 30, 408, 000. 00 6. 89

5.6 MEHIRILA RHE G E ST 3E B/ DHERF BT 48 B SCRHAESF B

|
TR

5.7 MEFIRIZA YA b Be& T E L /N HEFF R RT T4 Bt SR B B A

TCARA

5.8 EHIRIEA SMME G ES B 138 LB /DN HEF BT T A BUES Bt B 48

PN

5.9 MEWRESEEBR KB LLE 5 1% 5 i 9

.

5.10 e HAAR A2 S 5B ) E AU 532 5 R 50 i 9
5.10. 1 A3 H B0 B4 FBUK
3 X A T AN B < ) T, R RS T A B e P, AR DA e T 5 B
ST T TR AVEUZ B . =P KISl L, RATECRE TR
AgiS s AEE G Y BT S AT B IO, DARRE R 3 XU, DA =R T R

G R, EAFFEKET RV, R
B RVAESE RN E A

YRGS &

1170, 3L 147

KRR, ELARIEDTRA I, ARG




HE BN B RE SR B R 6 2021 4R 58 4 TR

5.10. 2 $REHIARAE S BB o E A R A8 28 A

TCo

5.10. 3 A3 E 5 A5 BBV
AN FE G AR 2 B A F ¥ [E A5 A 1%

5.11 HHFAESHRERE
5.11.1 WEHAN, BRIPEBRITRHAERAT. BEIEHBMERATERS HE HE
—ERYZEWETITRLET, RRAAESEE KT+ 4ESH SR TEE
HIE BRIV RFE, RERERFHT—ERNZIATFER. LTHEE.
AEESEBRIFEFRFERREEEN. ZEAFARATAGERNER, FMERSE
EE&mBRFA AFIRBITA-.

5.11.2 Z&ERFEMI T+ EZBEERBHES S FME N EERERE.

5.11. 3 HALB =ML

5

TR

>
2
<5
S

7 H PRIE

92, 835. 09

ISCHEZE K

3,357, 357.09

S IBEA

VLS eI NS,

3, 109, 758. 00

I USC H T

FoAt MR

HoAth

o|lwlo|loa|la|w]lo| —~

it

6, 559, 950. 18

5.11. 4 WEFIREFH KA T R B KT R 825 4

¥ e o . N y

o R i 44 FR wnamE Go) 5 B4 Bt i E HL A (%)
‘5‘

1 | 110038 5 #1451 2,127, 750. 00 0. 48
2 1113017 AR 1, 650, 657. 60 0.37
3 | 110057 AW 1, 241, 700. 00 0. 28

5.11.5 MG HRAT+ 4 B AL il 52 PR 1B L A it B
TR




HE BN B RE SR B R 6 2021 4R 58 4 TR

5.11. 6 HBEAGREMHERHMICFRIR I

T AR, Iz S G

§6 JFRAEEHHLS)

THICZ A Al EAFAE R 2%

AL fy
S RO E A H S R EE [ 57

A2 H (20214F10 F 22
EI)J.'%E { %ﬁmgm 4217, 804, 063. 72 9, 352, 229. 75
B [A) A 2K 1 2 i o IR
4 B 3 ) )
W EEAEFREMHEERS
M oA 4 A [ £ ) )
B A A AR R H i 2 R 2 AR
BE PR Ak DA - -
“=7 1)
R 5 S I OR 5 A B0 A0 427, 804, 063. 72 9, 352, 229. 75

§7 ESEHANZHERREREFEEHER

7.1 ZEEEAFEEEZSHIRNER
AARTEIIN, S RS AR S A

7.2 EE&EENZHEARERREE ST H VA
ARG WIN, B AREHE A ReR AR,

§8 FMBREFHRNHMBERRGER

8.1 MEMN B —BREFREESHBELHIZR ST 20%5 1 7L
ARG I, R L BB 5 A B e A LU 51k ) ik 1 20% 5 L o

8.2 HMBRE IR IMERFR

AN, oM B R 1 A S

31371, F 147




ISR 5 IS VS 2001 465 4 BEHRSE
§9 BAEAXMHER

9.1 FEMXMHHEX
1o o I 2 #E T 2k M A ST A
2. (PEERMEHRFRIEFRERGHEREEF)
3. (PEEBNEFFRIEF R ESRE I
4y AR
5. FGE B SS BURALAE . BRI
6. FEEFLE AL TS HLIE . B

9.2 FEiHh s
e, EEEE AL,

9.3 ERAR
P Ay DAEEE VIS ] S 2R 2 1), Ry 3 T A 2 Iy S A5 B

FEEREEEEARAA
20224E01 4 24H

1470, F14mW



	中信建投双鑫债券型证券投资基金
	2021年第4季度报告
	2021年12月31日
	基金管理人:中信建投基金管理有限公司
	基金托管人:北京银行股份有限公司
	报告送出日期:2022年01月24日
	§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 管理人对报告期内本基金运作遵规守信情况的说明
	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 报告期末按行业分类的股票投资组合
	5.3 报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 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
	7.1 基金管理人持有本基金份额变动情况
	7.2 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


