R ERRTMRFRILFHREE
(QDII)

2022 =

—
=N
f—a

522

=R

2022 %6 A 30 H

EEBHAN: RKEEEEEARAH
EEEEAN: YEBRITROERAF
WREZEHHR: 202247 H 20 H



KBRS TTH AR REZR B 5 26 (QDIT) 2022 4E55 2 ikl

§ 1 HERR

G I\ (T2 A RE AR 5 IR AR R B 15 P WA Sl IR
X HE P AT FTIEME . VR 5 B AR AN B S8 AT

A AP EAATIR A IR A RURIE A S A TR, T 2022 4F 07 7 19 ALK T A5
SRR PRI A S SNE, (RN E AR RITR. R PR
#E R

S AR LU (5 P« B0LR SR 1 S5 L S e 72, (E TS 4 52 R

HEL A SRR AT I . B AR, 484 1F 1F B0 e Bl I A7 40 i
e FNGERE AT LR

A 5 R R

AR HIE 2022 4F 04 H 01 Higz 06 H 30 Hik.

§ 2 & RN
He B IR REAERE TR
B 1A 008751
Fegriaft = P FITF IR
FeaRARH 2020 4£ 3 H 25 H
35 HAA I 4 473 40 400, 221, 801. 35 £}
#e ot Hr AREEE FERRE T U 6, @l 3 B R AE Rk

MG RT3 UG R RCE R AN IFR T G2/, R
PR BRI TSR N, BEOREE G 0 B Th I AR 2 S A
BB MG AT s V) S A ER ST T S AT IR D5 KU I 2 R AL
MR FHEATIRDU Rt T iis T s, B LT e
RIBT T HCE R ALE AW, JEUAE NS VPR RS, TRATEH
I EHACAL IR TRl o

AV £ AR EEL 5 3 B AR S [ 25 15 (557 F HOIC R 09 0% + e MY ARAT I A7 2k
HER R (BiJA) *10%
RSS2 45 AT AIEENOTF A, T ERR T RIehR, H AU XS AN

W fie TRt G IRE RS, T RMTmEe.

F2u 12 W



KBRS TTH AR REZR B 5 26 (QDIT) 2022 4E55 2 ikl

HEEWA KR 4 AT BR A 7]

HEFEE AN o AT 1 AT BR A )

BNEF & AN A S REAERE T A AR REARRFE T C AR
MBS REEE AL 5 A 008751 008752

IR N R &K

B

398, 009, 486. 61 13

2,212, 314. 74 fy

BANGEE A

oS

YEV A FR: Bank of China (Hong Kong) Limited

FICAARR: HERIT () AIRAF]

§ 3 EEMFIHEIIMESIHERI

3.1 ZEMEHER

Bhr: ARt
. i Wi (2022 454 A 1 H-20224E 6 A 30 FD
FE S JHATRIT A NRT | KRR C AR
1 AR S s -1, 038, 153. 98 -83, 770. 04
2. A% HIF -459, 844. 16 111, 278. 43
3. AT 3515 4 A B A 1R ) -0.0101 0. 0394
4. BRI G 0 403, 072, 001. 74 2,211, 757. 52
5. HAAR L S A A E 1. 0127 0. 9997

T 1. Prid e SHRI A UIEA N5 28T, T A5 SEhrii et KT 28T P

FIK-

2« AW O IR FE R AR RO . BBUaE . BN CRE A RIHER S 1
WA D% 5 RS B J5 R AR A0, A AR A 0 s i s in A1 A e B AR B i 2«

3. AR 2021 4F 4 H 17 HAEESE AL FR N CRBEE S8 B PRA 5 56T R ABRSE U5
FFRESR R B RS (QDIDD MRS M AU RS S . FEE N AE), H 2021 44 H 19
Htg KR R AR BNE R R 4 (QDID) N u e mal. SEAmEER, A%4

KIL B BFA N

3.2 BEHERI

3. 2. 1 ZEMBIHERKR K5 RN 57 LB A e 2 1 HL

PN & S n NN

BrEc (AR RO ER K F AR ST L B S L B v

ORl€)

%3 12 W




KBRS TTH AR REZR B 5 26 (QDIT) 2022 4E55 2 ikl

P =0) Wi RG Wik R AnifEZE
@
HE=1MH 2. 70% 0. 88% 0.71% 0. 64% 1. 99% 0. 24%
FEANNH 1.91% 0. 64% -5. 05% 0. 54% 6. 96% 0. 10%
it k—4F -4.19% 0. 74% -6. 09% 0. 42% 1. 90% 0. 32%
H34 5
2. 72% 0. 54% -10. 32% 0. 35% 13. 04% 0. 19%
LGRS
KREAERE T C AR T
B ‘ b g b B FE v
TR KRR L 25 Lh A S U -
e [REE RO » " Wi RhrEZEl @ O—0 @—@
i =0) li§aE4E)
@
HE=AH 2.50% 0. 88% 0.71% 0. 64% 1. 79% 0. 24%
LA H 1.62% 0. 64% -5. 05%, 0. 54% 6. 67% 0. 10%
ok —F —4. 84% 0. 75% —6. 09% 0. 42% 1. 25% 0. 33%
H 3 4 A TR
1. 40% 0. 55% -10. 32% 0. 35% 11. 72% 0. 20%
R RS

T FMESTL AR RE DSETTTH Y, A S N R MVE AR AR B S R 37 A A RN o

3.2.2 HESFFEMURES RTHMEW KRR LI E LS A fE i
REZHIHE

b=
H

#
S

p=i



KR AR UG TR R L (QDIT) 2022 4E238 2 ZEfE il

KA BRSESUHAN TR R VAR 35 [R) Wb 7 bb e Bk i o 32 04 [ S FE S )

te

8. 00%
6. 00%
4. 00%
2. 00% {|
0. 00% {f

-2. 00% W
My
-4. 00% Lt A
-6. 00% ™ wam;h 748 SV TLEY
“
8. 00% '“J\ )
-10. 00% dl [N,
%\\ “'. |I N
-12. 00% f\v | 3
r‘.'

=14. 00%
2] [ o — oD =] =] = =+ -0 =] — o L - [=] — ] =] (=]
[} (=] ~— (=] - od o o4 o - od - [} (=] ~— o ~— o4 o o
L L N Y
(== (=) (=) (=) (=] — — (=] (=] (=] (=] (== (== ~— — — (=) (=] (=] (=]
& &H &L L L L 4 I I T I T T 1311 L L L L
o o [} [} o o o4 o4 o4 [ ] o4 [} [} [} [} [} [} o4 o o4
(=) (=) (=) (=) (=] (=] (=] (=] (=] (=] (=] (=) (=) (=) (=) (=) (=) (=] (=] (=]
o o o4 o4 o4 o4 o4 o o o o o o o4 o4 o4 o4 o o4 o
| AREHERBARTRINSEMKE — ARSHELHAART RN Stk

KA BRSELHC N T R VT E G 3 5 [R] Y]k £ Db s ik A 2 =52 1 [y S E 556

te

8. 00%
6. 00%
4. 00%
2. 00%
0. 00%
00%
00%
00%
00%
00%
00%
00%

'_/'\-/\(h

s
[T T ||
.r.-,'.J = - |l

,»hﬂww,\ﬁ,\, W\L\

et
Y

i M
?raqwu1

" WM
Lv Ay
\»k\P¢ A # N
W/ “lﬁ.‘\,ﬁ\ Wt

2020-03-25
020-05-07

o

2020-06-19

020-09-13
2021-03-04
2021-04-16
2021-05-29
2021-08-23

021-10-05
2021-12-30
2022-03-26
2022-05-08
2022-06-30

2020-08-01
2020-10-26
2020-12-08
2021-01-20
2021-07-11
2021-11-17
2022-02-11

o4 o4

|[— ABEHREABARTRINFEREE — ARSHEABOART RIS L %]

E: 1 FMESTE RS RELLSETTit i, A N R AR Bl 55 8 27 A AR o
2 AREESEFHE, FEeE AN B HEeE R4 HENADH ARG RS R4l E )
FEREERNARLE. EMETRN, AREMRFHSILHTEREERIMAE.

4.1 HEHHE

§4 BHAME

(BREEEE/NH) fE

(EA I 4 I S22 BHAIR | 322 Ml )
H — i
A BE T rmam [ menm | ER v
o [FEEHERO0 S 25 loge  [ESUTHERS: G L LD Wi
TR v & U4 AR 2 71 % FE MRS 5 2 L3 BT




KBRS TTH AR REZR B 5 26 (QDIT) 2022 4E55 2 ikl

LMV ARAT SR T A S R 5 01 %
P, 2019 4F 8 HIMAK e B
HIRAA, AFHRT E PR 5. 2020 4F 3
H 25 HtedF KA ERE T 5 RIE S
BEHSE (QDID) ez, BFHEEM
W Ess . EEE: HE

E: 1. ARBRH, SERHOARSE B AFH REZ H.
2+ UEFF MOV R B THEARHERE AT ML 2 GIEZR AL N 5 BEA B R ANED A SRHIE -

4. 1. 1 ARFAERIE R P B BRI B 2 3 R 20 78 R A 2 A 772 i S 0

w4 it FemEE (D) FreE o A B s} (]
NGRS 1 405, 283, 759. 26 | 2020 4 3 H 25 H
N e
# %fﬁ . 7 1,041,048, 286.66 | 20224 3 H 18 H
wypd | BRI
HAbH A - - -
&1t 8 1, 446, 332, 045. 92 -

4. 2 BRI N A E SR B R B WA EZ R R FS
o

4.3 WEHNFE S EENTE BRI

WEHIAN, ARESEH RS GEFE) « QEFRRREGER) S0 KREEEN RS
EF Hee S U AT R S SR RE, DIBUE T BUE THSRE ARE,
AEWSAGH . B RURS TTR SR IS BN I 507, FE RNV I iz A AN M i 15 B8 X F i
N, NG AR NSRRI, ot 3 2 & 0 B A AN 2 (9479 -

4.4 NG ETIHA

4. 4.1 AP GHIERPATIER

A WIN, FEEE A REIT T AT A8 5 R . 4
TH, SRR A s 4 A EREE N, 3 AR5 HK
EHATANT, EEA B4 R B 2 MR AL A R AR IEHAT S
RS AT IR T AP A8 S IS 50, A AR EE T (AH. 3 3. 5 H. 10 D
RIS 5 R )5S S 1 M3 (0 0 W o PTR80S S MR A s 30 P 22 )
)28 Gy M R IOR T BRI TR R 2 . iR (e s RIE S ) A G4

NI FIge it o7 i
P S R 553 58 oy R A2 5

GLMHEHZ MRS

3

%6 k12w



KR AR UG TR R L (QDIT) 2022 4E238 2 ZEfE il

G NI, BIHET A A RO T8 AN — S LR s i 18 H A BOR A2 50 3 504 ) e 2 5 TR) A e
M ZERBOR, AN S & Z LGt b, RS2 5 SR 1 57 5 1 DL

4. 4.2 FELGHITRNETUEHA

WA, REEE T RRASREIGERTEZHTN. EhRRAE ARG
RIS 5o RE 20 4 5 PR RO B 4 5 22 IR AR BB #3822 (AR E I B2 R ) 7]
X5 ARRAEAES 538 5 BT A TF e IR B R 158 5 A8 e/ ) #3058 5 Bolfiied 12244 s & 5%
(T BER LA TRRRARAE 59 FLR A58 5 (O T35 AT LBl B AZ 349 2550 B 25 SR i 4 PR 52
Sy AR 377 1 KR, TS

4.5 5 H A B SR BB RIS AL SR U A

A4 TR, RERMECE 5 A 6 Al inig 50 A1 75BP, S E ARk EE AT, etk
TeiF R SR I . WO IR ECRIIRE , —F R A et h BT SE o e IR R 73 5l
~2. 87%F1-11. 66%.

TR IR AT, AT A T SEERAE AR A AT RED R 4R SR 2 N, ARSI 4t
EHFICP AT REL R 36bh bo RN, MU i 3 EAFE S ph SExT BB AR R, SEBkGE N
EAZRAKAT R BT G5 AT R A T AL 5

BT AR FIRAE I A7, [ RS0 5 A5 PR AT, A SRR R B R A, B
e {5 I BE IR ABE B S, S BRSNS A5 R i BiE R AR f e ot

BRI IR KR ARSI A FEEE M AUHE 1. 0127 T8, AR I3 S0 #idE
BTy 2. 70%; BEAR S IR KM BRI hifiidr C MZEEMBUFEDN 0. 9997 7o, A&

F BRI E Y 2. 50%.  [FHL &1 b B HEY aE 2508 0. 71%.

4.6 MEMNESFA ANBEES T HETE UL
FIEGEAMEHIN, GHITESE 20 ANLERBPSEET HT AT k.

§ 5 MEAHEGME

5.1 MEMREER~AAGHER

Frs el e (AR A B B EE B (%)
1| Blai#est - -

Horpr i - -

i

Mo - -
FERIE - -
i = (S FEAEE - -




KA RRE T

FIR R

4= (QDIT) 2022 4E55 2 FTREHL

B

[ 5 A 2 5 %

128, 949, 430. 84

Hrp: iz

128, 949, 430. 84

B SCRRIESE

ERLATA

Horpe iz

Witt

IR

BUIE

KNIRE Rl 5

50, 010, 458. 90

Horbre WS 1 SRR

F

R TA

HRAT A7 KA

SN ST

140, 926, 207. 76

Hph 5™

102, 237, 843. 75

6
7
8
9

it

422,123, 941. 25

5.2 MEMREZNER GhX) IEFTHKRRE MAFERIER T 50

T

5. 3 WMEHIRIBAT W R B E LA RIER R A S

T

5. 4 JARAZ A SOMME o B8 319 E ELBI R/ HEFP BB 2 B 3 B 40

5. 4. 1 |EFARIEA FOMHE o Ze B 7= 1E LB R N HE P B BT 48 R RAFFRAEIE

BRI

T

5.5 MEMREFFFEHFR NI RNHEHFRRAS

1975 SR ARME (NRFm RS T RE ] Co)
AME A- 19, 636, 725. 87 4.85
BBB+% BBB- 35, 692, 176. 00 8. 81
BB+% BB- - -
B+% B- - -
CCC+Z CCC- - -
RIF 73, 620, 528. 97 18. 17

T AR EE

FOR IR R

"

.
S

o
=i

pes

it

12

le

p=i

BB ERVPRER .




KBRS TTH AR REZR B 5 26 (QDIT) 2022 4E55 2 ikl

5. 6 METARIE A RME L2 & B 713E LI R/ HES BT L4 B IR BA 40

s . g |ARME (AR T
s | BiR RS fiigr B K HE =) A e B B (%)

1 019658 21 Efif 10 | 50,000,000 50, 952, 465. 76 12. 57
HKIQCL 4.8

2 [XS2487638764 2,000,000 13,338, 907. 50 3.29

07/08/25

SPICPT 3.45

3 [XS2417388175 2,000,000  13,017,174. 19 3.21

PERP

4 019674 22 B 09 |11,000,000 11,042, 472.05 2.72
CNSHAN 4.3

5 [XS2032636438 DERD 1,500,000 10, 040, 489. 30 2.48

VL RS A ISIN 8BS H AT 34400 .
2./ MR R AN EVC R T AR T, D R R 2 1/
3. BE Y555 i A

5. T MEWAIRIZ A RMME o H & 7138 LI R/ HER BT+ 44 B P SCRAESR IR R
Gk

T

5. 8 & MR A R E G E ST 138 H I K/ R4 BT T4 SRATA SR
H

Feg | TR firEmBH | ARME (NRTm | AREREFHEHE] (%)

JA L T

1 g UC2209 0. 00 0. 00
AR
TR SRRk
2 g - UC2212 0. 00 0. 00
AR

e IR TR A M 0 Ui g SRR, AR S e RNt S A A MR e iR e, Bk
AT AE G b T RT3 B 43 R 5 A O 1 3 R BT AR 4 R AR I R 4% 3 TRV ) T35 A
s HANRMERIC. R IRASE G IR DR ORI 2 4R : UC2209 2 HFFaHE 6 T,

HLTE AR -4, 025, 100. 00 7&, AW EZSANRT 18,931.20 Jo. UC2212 LHFFGE 111
F, HAMEANRT-74, 367, 780. 00 JG, A A EALZ) AR Ti-34, 870. 00 JT.

5. 9 MEHIRIE A RHE LB ST FIHELLHIR/ M EFRIET 2 2SR T

Teo

b
©
=
pies
)
=




KBRS TTH AR REZR B 5 26 (QDIT) 2022 4E55 2 ikl

5. 10 BRASWMEME

5.10. 1 AEESHRH AT BIEF K RT TR LT BB EMITILRFE, K
FEREwP HII—FENZBIATTES ATHEE
ANFE B BRI+ A AE TR A RAT BARAWIR B 8 A T IS S8R Y, BRE AR o il H AT —
FNZBAITETT AT,

5.10.2 BEBRIAI TR RFER TR HES SFME N &ERRE
TG BAIRTT AR AY, BA BB T A 2 R 4 S 2 A 32

5.10. 3 HABTE = H AR

FS AR L ONP)

B ARES 2,220, 591.91

MIRIEF 5 H K 100, 014, 667. 50

JS2 ST IBEA -

2SR, -

SR 2R 2, 584. 34

Fot SR -

oAt -

0| N[O |O1 |k |W ||+~

it 102, 237, 843. 75

5. 10. 4 B JIARKEA KIAL T 5B 1 T 3 #5254

T

5.10. 5 R A AR HT 148 B R A AR FE U 3 PR 1B DL ) Ul BA

Teo

5. 10. 6 BB GG MHE R F AL R ER 5>
B BN ERE, 2SS TR R %

§ 6 AR EE RS
BT
i H KRR TTM A ANRT | K&k ¢ AR M
e 15 A A 35 4 A B A5 52, 829, 493. 13 1, 188, 529. 15
S 3T TE) 5 4 5 ER ) 47 0 399, 664, 980. 03 14, 297, 504. 02
ek - 75 HA 3 ) 3 4 R E [B] 43 54, 484, 986. 55 13, 273, 718. 43

o0 12 7



KBRS TTH AR REZR B 5 26 (QDIT) 2022 4E55 2 ikl

i 75 IR 3 S R 7 AR S A (A7 B

UL - IRAD

S I AR I 4 4 AL AT 398, 009, 486. 61 2,212, 314. 74
§7 REEFHENCHBEAREREAEST Z AN
T
§8 MBI HEF IR EMEERFL
8.1 MEMANE—ERETEESHBILHIE RS 20% K15
# s BN 5 B S B AR A I A AR A L
%}
T IS L X N

|| THESGRILO) e Rl o e
%%Aﬁﬁﬁ%ﬁﬁm% o P e FE 1% ()
il 4] B ] [X ] ‘ ;
" 1 [20220401-20220415[49, 412, 466. 45 149, 412, 466. 45 - -
¥ 2 120220624-20220630 -1197, 354, 450. 37 -1197, 354, 450. 37| 49. 31

3 20220624-20220630 -1197, 354, 450. 37 -1197, 354, 450. 37| 49. 31
AN 1 [20220427-20220614 -| 1,949, 683. 26| 1,949, 683. 26 - -
Al 2 120220530-20220606 -| 19,992, 006. 39| 9,992, 006. 39 - -

P2 R XU

ARG HEFA NG S TR, AT RE S DRI R e BT N RIS B 1T 51 ik < vl
FUBEN AR, T A R RE S e s P KU, 2k BN AT RE Joi N AR B 4 B 7 DAY
X AR AR AT N AU [ FR 4R, e IR AT NPT BEJC SN B [l 5 A ) 4 B 2k e

8.2 MR R E SR HMERFE

LRGSR T RATH CR R E AR AR R T m g B AR A TS ), 2R e P
ARAFRHE-CREFRSH TR WHE GBS I EAT L EREFF, H 2022 4£ 4 H 15 B, B0
F N TR HE A A RS, BAREEELA A A,

2. I A RATH CRSEE G EHARA A R T RPEHN LT AT, SRR eEH
ARAFECEERSE T LIRSV BGEL I AT L ERER, B 2022 46 H 1 Hig, &kt
HAEAF EL 2, B L HHEEAFEREK. AR HEBKLEBEARBEREK. RiEHEE

PR AR A

9.1 EEXHBER

§9 BEXMHHEHFR

Lo A EE S S HEAE B O R RS T M i BRI B 2k (QDTTD (LA

o1 12 i




KBRS TTH AR REZR B 5 26 (QDIT) 2022 4E55 2 ikl

[\
P

(R ARk T A MR B & (QDID) RE &R
(R ARk T A IR BB & (QDTD) FEET
4. K& EHEARAFRAEC R Bl AR =R

v AR S A AR R AT R ) S A o SR

w
v

()]

9. 2 FFTHCHY A
BB SR AR B 4 B N RIT S A (RE T

9.3 AEFEHFR
Pt F TR E LI (R S S & ], B8 AR & #E A MuG http://www. defund. com. cn HEAT#F
] o

RE&EERARAT
202247 H 20 H

o121 12 0



