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§3

3.1
(2022 01 01 -2022 06 30 )
3.1.1 1-3 1-3
A C
14,489,408.24 29,703.94
15,177,182.60 25,697.75
0.0204 0.0150
1.95% 1.45%
1.92% 1.75%
3.1.2
(2022 06 30 )
37,382,892.31 54,303.46
0.0461 0.0288
856,846,420.15 1,962,074.03
1.0573 1.0399
3.1.3
(2022 06 30 )
18.83% 17.04%
1
2
3
3.2

3.2.1
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1-3 A
0.05% | 0.03% | 0.06% | 0.03% | -0.01% | 0.00%
1.34% | 0.03% | 1.31% | 0.03% | 0.03% | 0.00%
1.92% | 0.04% | 2.03% | 0.03% | -0.11% | 0.01%
412% | 003% | 4.62% | 0.03% | -050% | 0.00%
12.17% | 0.05% | 12.78% | 0.04% | -0.61% | 0.01%
18.83% | 0.04% | 28.40% | 0.04% | -9.57% | 0.00%

1-3 C
0.03% | 003% | 0.06% | 0.03% | -0.03% | 0.00%
1.26% | 0.03% | 1.31% | 0.03% | -0.05% | 0.00%
1.75% | 0.04% | 2.03% | 0.03% | -0.28% | 0.01%
3.79% | 003% | 462% | 0.03% | -0.83% | 0.00%
11.31% | 0.05% | 12.78% | 0.04% | -1.47% | 0.01%
17.04% | 0.04% | 28.40% | 0.04% | -11.36% | 0.00%

3.2.2
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2022

§6 ( )
6.1
1-3
2022 06 30
2022 06 30 2021 12 31
6.4.7.1 532,865.30 2,988,572.87
98.98 -
6.4.7.2 1,102,796,423.78 978,240,000.00
1,102,796,423.78 978,240,000.00
6.4.7.3 - -
6.4.7.4 - -
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42,016.63

351,983.64

18,760,992.50

1,103, 371,404.69

1,000,341,549.01

2022 06 30

2021 12 31

6.4.7.3 - -
243,858,825.97 190,599,314.10

209,682.31 2,601.81

197,814.35 217,574.45

65,938.14 72,524.80

531.31 313.27

78,560.97 78,681.60

6.4.7.5 151,557.46 291,052.74
244,562,910.51 191,262,062.77

6.4.7.6 812,299,387.48 779,934,334.67
6.4.7.7 46,509,106.70 29,145,151.57

858,808,494.18

809,079,486.24

1,103,371,404.69

1,000,341,549.01
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1 2022 6 30 812,299,387.48 A
810,412,547.40 1.0573 C
1,886,840.08 1.0399
2 XBRL 3 <
> 2021 “ ”
“ ” “ ” 2022 “
” “ ” 2021 “ o
"o " “ ” 2022 “
6.2
1-3
2022 01 01 2022 06 30
2022 01 01 2021 01 01 202
2022 06 30 1 06 30
19,674,853.30 13,106,447.47
1 3,700.91 14,074,917.27
6.4.7.8 3,700.91 4,694.67
- 14,065,880.21
- 4,342.39
2, “
18,981,132.60 -4,091,249.86
6.4.7.9 18,981,132.60 -4,091,249.86
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o 6.4.7.10 683,768.17 3,122,336.83
4. “
5. “
6.4.7.11 6,251.62 443.23
4,471,972.95 2,200,906.16
1 1,159,272.93 887,042.96
2 386,424.29 295,681.03
3 2,607.16 1,693.34
4. i i
5 2,669,403.92 767,949.73
2,669,403.92 767,949.73
6 - -
58,544.49 46,574.83
8 6.4.7.12 195,720.16 201,964.27

15,202,880.35

10,905,541.31

15,202,880.35

10,905,541.31
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15,202,880.35

10,905,541.31

XBRL 3 <

> 2021 “ ”
¢ ? 2022 “ ”
6.3
1-3
2022 01 01 2022 06 30
2022 01 01 2022 06 30
779,934,334. 29,145,151.5 | 809,079,486.
67 7 24
779,934,334. 29,145,151.5 | 809,079,486.
67 7 24
. . 32,365,052.8 17,363,955.1 | 49,729,007.9
1 3 4
15,202,880.3 | 15,202,880.3
5 5
32,365,052.8 34,526,127.5
2,161,074.78
1 9
231,128,496. 10,337,748.2 | 241,466,244.
23 5 48
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2022

-198,763,44 -8,176,673.4 -206,940,11
3.42 7 6.89
812,299,387. 46,509,106.7 | 858,808,494.
48 0 18
2021 01 01 2021 06 30
566,205,919. 39,819,737.7 | 606,025,657.
68 0 38
566,205,919. 39,819,737.7 | 606,025,657.
68 0 38
-12,495,896. -9,510,519.9 | -22,006,416.
80 6 76
10,905,541.3 | 10,905,541.3
1 1
-12,495,896. -13,106,461.
-610,564.40
80 20
2,146,805.71 100,918.50 | 2,247,724.21
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2, -14,642,702. -15,354,185.
-711,482.90
51 41
-19,805,496. | -19,805,496.
87 87
553,710,022. 30,309,217.7 | 584,019,240.
88 4 62
6.1 6.4
6.4
6.4.1
1-3 ( "
") ( " ") [2016] 1595
1-3
1-3
(" ") 2016 12 27
2016 12 26 2016 12 26
10,000,000.00 10,000,000.00
1-3 ( A 9,000,000.00
C 1,000,000.00 )
10,000,000.00 10,000,000.00 1-3
( A 9,000,000.00
1,000,000.00 ) 1
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6.4.5

6.4.5.1
22 -- 23 -
24 - 37 -

2022 1 1

2022 1 1

(1)
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2021 12 31
2,988,572.87 249.29
0.00 2022 1 1
2,988,822.16
2021 12 31
18,760,992.50 249.29
18,760,743.21
(2)
2021 12 31
978,240,000.00 18,760,743.21
2022 1 1
997,000,743.21
3)
2021 12 31
190,599,314.10 51,599.64
2022 1 1
190,650,913.74
2021 12 31 51,599.64
51,599.64
6.4.5.2
6.4.5.3
6.4.6
[1998]55

[2008]1
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[2012]85
[2015]101
[2016]36
[2016]46
[2016]70 [2016]140
[2017]2
[2017]56
[2017]90
[1985]19 [2011] 588
[2005] 448
1
3% 2018 1 1
2018 1 1
2017 12 31
2017
2
3
1
(1 ) 1 1
(1) 50% 1
20%
4
20%
5 0.1%
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6.4.7
6.4.7.1
2022 06 30

532,865.30

532,587.46

277.84

1 -

1-3 -

3 -

532,865.30
6.4.7.2

2022 06 30
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2022

5,004,636.10 59,049.36 | 5,063,544.86 -140.60
1,075,822,83 1,097,732,87
18,428,878.92 3,481,169.19
0.81 8.92
1,080,827,46 1,102,796,42
18,487,928.28 3,481,028.59
6.91 3.78
1,080,827,46 1,102,796,42
18,487,928.28 3,481,028.59
6.91 3.78
6.4.7.3 /
6.4.7.3.1 /
6.4.7.4
6.4.7.5
2022 06 30
23,895.09
23,895.09

30
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2022

91,122.86

36,539.51
151,557.46
6.4.7.6
6.4.7.6.1 1-3 A
( 1-3 2022 01 01 2022 06 30
A)
777,605,568.22 777,605,568.22
222,910,279.51 222,910,279.51
“ -190,103,300.33 -190,103,300.33
810,412,547.40 810,412,547.40
6.4.7.6.2 1-3 C
( 1-3 2022 01 01 2022 06 30
C)
2,328,766.45 2,328,766.45
8,218,216.72 8,218,216.72
“ -8,660,143.09 -8,660,143.09
1,886,840.08 1,886,840.08
6.4.7.7
6.4.7.7.1 1-3 A
( 1-3

A)
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2022

20,679,219.01 8,414,670.16 29,093,889.17
14,489,408.2 4 687,774.36 15,177,182.60
2,214,265.06 -51,464.08 2,162,800.98
7,651,746.12 2,411,122.16 10,062,868.28
-5,437,481.06 -2,462,586.24 -7,900,067.30
37,382,892.31 9,050,980.44 46,433,872.75
6.4.7.7.2 1-3 C
( 1-3
C)
26,276.39 24,986.01 51,262.40
29,703.94 -4,006.19 25,697.75
-1,676.87 -49.33 -1,726.20
178,753.75 96,126.22 274,879.97
-180,430.62 -96,175.55 -276,606.17
54,303.46 20,930.49 75,233.95
6.4.7.8
2022 01 01 2022 06 30
3,687.80
12.91
0.20
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3,700.91

6.4.7.9
6.4.7.9.1

2022 01 01 2022 06 30

18,506,808.97

474,323.63

18,981,132.60

6.4.7.9.2

2022 01 01 2022 06 30

394,099,328.91

386,286,554.13

7,329,121.10

9,330.05

474,323.63

6.4.7.10

2022 01 01 2022 06 30
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2022

1. 683,768.17
_— 683,768.17
2. -
3. -
683,768.17
6.4.7.11
2022 01 01 2022 06 30
6,251.12
0.50
6,251.62
6.4.7.12
2022 01 01 2022 06 30
22,315.49
59,507.37
18,757.79
18,000.00

76,539.51
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600.00

195,720.16

6.4.8
6.4.8.1

6.4.8.2

6.4.9
6.4.9.1

6.4.9.2

6.4.10
6.4.10.1
6.4.10.1.1

6.4.10.1.2

6.4.10.1.3

6.4.10.1.4

35




1-3

2022

6.4.10.1.5

6.4.10.2
6.4.10.2.1
2022 01 01 202 2021 01 O1 202
2 06 30 1 06 30
1,159,272.93 887,042.96
1,450.89 6,992.57
X0.30%/
6.4.10.2.2
2022 01 01 2022 | 2021 01 01 2021
06 30 06 30
386,424.29 295,681.03
X0.10%/
6.4.10.2.3

2022 01 01 2022 06

30

36



1-3

2022

1-3

0.00

884.71| 884.71

884.71| 884.71

2021 01 01 2021 06 30

1-3 1-3
A
1,574,
0.00 1,574.51
51
1,574,
i 1,574.51
51
C C
A C
C C X0.30%/
6.4.10.3 ( )
6.4.10.4
6.4.10.4.1
1-3 A
2022 01 01 2021 01 01
2022 06 30 2021 06 30

2016 12 27

37




2022

9,000,000.00 9,000,000.00
/ - -
/ 4,000,000.00 -
5,000,000.00 9,000,000.00
0.62% 1.63%
1-3
2022 01 01 2021 01 01
2022 06 30 2021 06 30
2016 12 27
1,000,000.00 1,000,000.00
/ - -
/ 1,000,000.00 -
- 1,000,000.00
- 92.57%
1)
2
6.4.10.4.2
6.4.10.5
2022 01 01 2022 06 30 2021 01 01 2021 06 30
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2022

532,865.30 3,687.80 3,444,383.01 4,687.52
6.4.10.6
6.4.10.7
6.4.11 —_
6.4.12 2022 06 30
6.4.12.1 /
6.4.12.2
6.4.12.3
6.4.12.3.1
2022 06 30
243,858,825.97

22 SCPO
012280136 1 202207-04 | 102.58 200,000| 20,516,000.00
101800296| 18 MTN 2022 07-05 | 103.81 100,000 10,381,000.00
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2022

001

18 MTN

101801000 004 202207-05 | 107.69 100,000 10,769,000.00
19 MTN

101900124 001 202207-05 | 105.45 50,000 5,272,500.00
19 MTNO(C

101900242 1 2022 07-01 | 105.27 200,000 21,054,000.00
19 MTN

101900261 001 2022 07-05 | 101.76 200,000 20,352,000.00
19 MTNO(C

101901150 5 2022 07-04 | 105.44 140,000 14,761,600.00
20 MTN

102000433 001 202207-01 | 103.25 100,000 10,325,000.00
20 MTN

102000948 002 2022-07-01 | 100.98 50,000 5,049,000.00

102001825| 20 MTNOO3 | 2022 07-04 | 104.62 100,000 10,462,000.00
20 MTN

102001961 004 202207-05 | 104.18 100,000 10,418,000.00
21 MTN

102100907 001 ) 2022 07-01 | 102.03 200,000 20,406,000.00
21 MTN

102101414 002 202207-01 | 103.76 200,000 20,752,000.00
21 MTN

102101774 005 2022 07-04 | 104.08 200,000 20,816,000.00
21 MTNO(C

102101926 5 202207-04 | 104.40 200,000 20,880,000.00

180204 18 04 202207-01 | 103.19 400,000| 41,276,000.00

200212 20 12 202207-01 | 105.18 63,000 6,626,340.00

2,603,000 [ 270,116,440.00

6.4.12.3.2
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6.4.12.4

6.4.13
6.4.13.1

6.4.13.2

41
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2022

6.4.13.2.1

2022 06 30 2021 12 31
Al - 10,064,000.00
Al - -
60,702,718.91 10,023,000. 00
60,702,718.91 20,087,000.00
6.4.13.2.2
6.4.13.2.3
6.4.13.2.4
2022 06 30 2021 12 31
AAA 301,000,111.22 172,337,000.00
AAA 456,463,450.98 491,758,000.00

206,734,312.88

140,945,000.00

964,197,875.08

805,040,000.00
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2022

6.4.13.2.5

6.4.13.2.6

6.4.13.3

6.4.13.3.1

6.4.12.3

6.4.13.4

6.4.13.4.1

43
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2022

6.4.134.1.1
2022 0
6 30 1 1-5
532,865.30 - - 532,865.30
98.98 - - 98.98

208,754,987.61

894,041,436.17

1,102,796,423.78

- - 42,016.63 42,016.63
209,287,951.89 | 894,041,436.17 42,016.63 1,103,371,404.69
243,858,825.97 - - 243,858,825.97

- - 209,682.31 209,682.31

- - 197,814.35 197,814.35

- - 65,938.14 65,938.14

- - 531.31 531.31

- - 78,560.97 78,560.97

- - 151,557.46 151,557.46
243,858,825.97 - 704,084.54 244,562,910.51
-34,570,874.08 894,041,436.17 -662,067.91 858,808,494.18
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2022

2021 1
2 31

2,988,572.87

2,988,572.87

193,175,000.00

733,045,000.00

52,020,000.00

978,240,000.00

18,760,992.50

18,760,992.50

351,983.64

351,983.64

196,163,572.87

733,045,000.00

52,020,000.00

19,112,976.14

1,000,341,549.01

190,599,314.10

190,599,314.10

- - - 2,601.81 2,601.81
- - - 217,574.45 217,574.45

- - - 72,524.80 72,524.80

- - - 313.27 313.27

- - - 23,490.78 23,490.78

- - - 78,681.60 78,681.60

- - - 51,599.64 51,599.64

- - - 215,962.32 215,962.32
190,599,314.10 - - 662,748.67 191,262,062.77
5,564,258.77 733,045,000.00 | 52,020,000.00| 18,450,227.47 809,079,486.24
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6.4.13.4.1.2
2022 06 30 2021 12 31
25 4,228,974.99 4,891,594.13
25 -4,199,298.34 -4,837,643.42
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
2022 06 30 2021 12 31

(%) (%)
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2022

1,102,796,423.78 | 128.41 978,240,000.00 | 120.91
1,102,796,423.78 | 128.41 978,240,000.00 | 120.91
6.4.14
6.4.14.1
6.4.14.2
6.4.14.2.1
2022 06 30 2021 12 31

1,102,796,423.78

978,240,000.00

1,102,796,423.78

978,240,000.00

XBRL

3 <

47
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2022

6.4.14.2.2

6.4.14.3

6.4.14.4

6.4.15

§7

7.1

(%)

1,102,796,423.78

99.95

1,102,796,423.78

99.95
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2022

7 532,865.30 0.05
8 42,115.61 0.00
9 1,103,371,404.69 100.00
7.2
7.3
7.4
74.1 2% 20
7.4.2 2% 20
7.4.3
7.5
(%)
1 5,063,544.86 0.59
2 - -
3 123,990,555.06 14.44
72,832,284.93 8.48
60,702,718.91 7.07
913,039,604.95 106.31

O|IN|O|OT] B
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2022

10 1,102,796,423.78 128.41
7.6
(%)
41,277,972.6
1 180204 18 04 400,000 0 4.81
31,554,312.3
2 200212 20 12 300,000 3 3.67
22 30,306,116.7
3 2220011 300,000 3.53
01 1
19 MT) 21,090,916.1
4 101900124 200,000 2.46
NOO1 6
19 MTN( 21,088,781.3
5 101901150 200,000 2.46
02 7
1.7
7.8
7.9
7.10

7.11
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2022

7.12

7.12.1 18  04(180204),20  12(200212),22
01(2220011),19 04(1920087)
2022 03 21 ( 2022 8 ),
2021 09 26 ( 2021
26 ), 2021 11 24 (
2021 30 ), 2021 12 10
( 2021 9 )
7.12.2
7.12.3
1 98.98
2 -
3 -
4 .
5 42,016.63
6 -
7 -
8 -
9 42,115.61
7.12.4
7.12.5

7.12.6
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§8

8.1
()
1-3
2,404,785.0 99.7
337 808,277,901.77 2,134,645.63 0.26%
1 4%
A
1-3
100.0
560 3,369.36 - | 0.00% 1,886,840.08
0%
C
99.5
897 905,573.45| 808,277,901.77 0% 4,021,485.71 0.50%
0

/

8.2
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2022

1-3

A 11,616.19 0.00%
1-3
96.14 0.01%
C
11,712.33 0.00%
5,000,000.00 | 0.62% 10,000,000.00 | 1.23%
5,000,000.00 [ 0.62% 10,000,000.00 | 1.23% -
§9
1-3 1-3
A C
(2016 12 27 9,000,000.00 1,000,000.00
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2022

777,605,568.22

2,328,766.45

222,910,279.51 8,218,216.72
190,103,300.33 8,660,143.09
810,412,547.40 1,886,840.08

10.1

10.2

10.3

10.4

10.5

10.6

10.7
10.7.1

§ 10
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10.7.2
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13 2022
5,004,636.
10| 100.00%
10.8
1 2022 01-04
2 2022 01-15
3

2022 01-17
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4 2022 01-21
5 2022 02- 19
6 2022 02-21
7 20220324
8 2022 04-22
9 2022 04- 27
10 2022 04- 30
11 2022 05-07
12 | 1-3 2022 06-17
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13 2022
§ 11
11.1 20%
20%
2022010120;328 178,714,145.30 0.00 0.00 | 178,714,145.30 22.00%
2022012520;5? 141,042,783.26 0.00 0.00 | 141,042,783.26 17.36%
202201012012123 205,165,225.31 0.00 | 100,000,000.00 | 105,165,225.31 12.95%
20%
11.2
§ 12
12.1
1-3
1-3
1-3
1-3
12.2
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12.3

400-160- 6000, 010 56517299
http://www.zrfunds.com.cn/
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