UEZ#AAg: 603985 UEFF IR fEIE R 6 NEHT: 2022-074
LT ERE TRHBERAE
KT R N B R R ST I B E B B H-4r 42
HTREEHEN A

A EE R LR HEFRIEAR N & N EAMAEEM EBOC . R P IERE
B RO, XTI A B ST A PR N S R M AR N ) B TAT

HEAF IR

® AL ZATTT: VLI IR B M ERAT e 3 A PR A w) Ji 3 AT

® KIRZFCEE 4%0: 15, 000. 00 JJG

© FALHIM = A HK: VLI BN i AR AT S5 M M7k

o LAtHIHIMR. 32 K

JEATHI AR T 2021 4F 11 A 4 H, JLHIHEEE TRMARAR (BIF
B “Am”) BIFHENEEFSE )RS BONE NG F L8 )R
B PG 1 (R T w0 N B SRR R e AT LS B IR D) 2021 4F 11
H 22 H, AFAIHF 2021 FH MU RIGH B AR K2y, BBGHE T O A REH &
SN EEERSIATMESEHNE) . FEAFLHREALIAFEZER LT
RIHM A A IEFLERELT, MHESNESFERENEY 10 LT ART
BATHLEE R, DL ERSPE A AR RAR RS GHE 2 HiE 12 M H W ATBUR
ANAEH], AL A IAE FIR SRS N A B AR E R S, A R 45 sl i 11 51
MRS, AR A AR RAKRSHIGET 2 B 12 MHNH K. AR
EH, MHERRRENMER T EENEL. RENETERLAR T 2021 4£11 H
5 H¥EE T EHHESRAE 5 M Grww. sse. com. en) [ (VLA difEE = T Rm A
PR R T AR N E SRR SHATIMEE M AE) (A& d5: 2021-
118) KAHKAE

—. HHARNEEERESRITEY 2R EF L




2022 78 H 17 H, A w] 4512 w) L T TR IE A BR 2 w486 A 15, 000. 00
73 76N B R4 BT G I VL5 VLB AR A 1o MV AR AT I R A ] L SAT A T L
TRILRAARM L ERAT S5 AR, WKEE 2R 1. 595%-3. 45%, MM 31 K. A
A EVER AT 2022 4 8 A 19 HEE T L5 5 JF W b
(www. sse. com. cn) [ CVTBA T 1E I 5 TR0 BR A 5 5 T 8 40 bR B 524 1%
ST BB AE) (AERS: 2022-067). DA77 5 OB YIEER], LA
[ B4 h -

e b
=}
z SHILH | A | Rem | ;’f WsE | BESH | iRk
LI BHAR | 1L 7% 1L FH
BARATIEGY | 4 A 7 0
1 ERARERE |87 2 15, 000. 00 31K 3.61% 15, 000. 00 45. 93
47 EA7 2K

= AREREMAR

(—) ZFEHH K

NI A F RN N B S ER SN ANE, GHAANESERS, By
WE SRR S Tt m. WahtEer. S CREE 12 N A) R R
A 77 S R A B EE R AR R, DR A R BE A R, B A R st .

(=) BEFRIHE

AR RZEHCIRIA 1) 55 4 K5 R A F) I N B SR R 4

(=) AN E SRR SRR AT

25 rp B IEZ5 I BB B2 0 4 O/ T AZ HE VL BA T e 2 T A IR A J JEATTF
RATICEEMHEAE ) GEYEVFAT (2021127395 ) MIEHE, A w ORGP m4E
HAERAFAEAF LT NR M@ (AR BE2E74, 129, 5418, BT
NANRM19.887C, HHERERMBNARMIL, 473, 695, 275. 0870, R AAT 2
N R M19,299,515. 1470 (AEBD , LHRFEEXREHFHANART
1,454, 395, 759. 947G, 20214F10H8H, SASSIHHHES AT CRekI @ &1k Xt
ARIRGFLET G RIRAE A HE TR, IR TSk [2021] 58 ZH10278 5 46 5%




- 8=

) R SR BT BRI H St AR, B A w4t mITL R TR AR R
w] CBUR AR “AEiEA R 7 AT ERAAZS R IR AR (BN RAR “{E5iH
fz))”) BEITR 7 HBEFE LIRS, MNEEREKR T T P76, ST m
TEPRAT IRAEENLIREIT T R e =07 D07 I8 Bl

e Sk ras e IERERUN RV

B TG

SHIH EHEEA | BIE SR UBANFERE

;;; Z;Eﬁ;ﬁl\g‘g@tﬂ%ﬂéﬁﬁﬁﬁﬂ% 1EEIRHEE | 647,634, 600.00 | 362,000, 000. 00
T 4,000 BEORB R AL A ARA R ITH | fEIEMES) |1, 168,000, 000.00 | 754, 628, 468. 48
10 IR N T H TEIEIAEE | 642, 548, 500. 00 | 337,767, 291. 46
&t 2, 448, 183, 100. 00 |1, 454, 395, 759. 94

TE: 2022 4E 6 H 22 H, AR AFHEMNEEF R, #i0Ed O iRE
AR SEC H St S BB N B SR A M AT S RE B IS, AT 75 T
W 12MW ¥ b AL R RS I TR REIH 7 e “4 10 JImEhAe i TITH ” (1
P BT BT TR, FERATE T 2022 4F 6 H 23 HEEER M O TR B S 500 H St
Wi BB WERIR ARSI L A ) (A ST 2022-045) .

(V9D ZeFGEEI 7 i (A O

| msrsm | nam | pgpen | oo | PR | RHEESE
5 (A7 =3 (A7

A M ANY P I 5 11 B A

AARATREB AR | T R AR 47 | 15,000.00 | 1.595% 3. 45% | 20.98745. 37

AR AT | Gtk

(BRI

F¢ o , T SEENR | TR | BREMBR
8 7= i S R WA | StbHE s T -
| 305 %%ﬁ?w B B B 5

(LD 23 ) 6 ZFE I AR 5% RS AR P S 42
DA IR IR AT 12 A H FORA T BRI 7 i BUOR A L5 PEAF K,
JUE TSRV s VESE « i /2 DRAS BRI BN 7 il B M VE A7 3R T IRX




B HL Bt AR, (H RT3 52 E WA T RIFEECR, A FPRARIE L 55 LK
WM AAE R IE BN, AEANHRERZ IS T 52 2 B30 XU .

O F) G SN o A RN ER BB I 7 i BRES A A7 IR A 2 J 1 DL, — HUR BLEH)
ISR I P SR R I PP DAL R 75 ok i R i E a2 gAY /A e s A P e
ST OUEAT I . MO EFE . MEAPOT R e LT I E R,
WL R DABSHE LU BEAT R

=\ BRBFEM I RAE R
(—) ZHCHI A R 2%

1. 2022 4£ 9 H 19 H, Awr4a® 1A s fEEA 8] 15, 000. 00 JJ7ciH &
AL BB AL IR L AT R MV ARAT I 03 A7 BR 2 w) o FE SCAT W 1 “ VL5V AR A
FVARAT A MEAE R, RSN 1. 595%-3. 45%, HIFR Y 32 K. 7 & B Ak ds
LU

7= i FR YLV B AT 7 ML ARA T S5 44 M A7 2K

7= AR JDG010381

i TRATFE i 2t Y
MR VLI VL AT MV ARAT P AR PP AL 1227 it XU 45 2

BEAEEF AR, EAEEM, Faf@ Ay, SPER. HERCR. BLHER
E

7= i S PR 32 K

mEH 2022 4 9 H 22 H

FHAH 2022 4F 10 H 24 H

FRAUEII 0 F 20E b, 27 IR AT 1 ERL 7= A7 S 1A],
AT I WHEEANER . W e I E AR T, BORAR ™ L 2RI
TLIRUL AT g MV ARAT A AU BT 26 1R A s

P IRE [ 2K T fi A 25 U A AN S R A A T e [

F1 #5225 B/ (http://www. chinabond. com. cn/) AAA

EHR P R G S 2 (IR SRR A 10V [k
FEmMEEH 2022 49 H 22 H-2022 4 10 A 19 H
7 B A 10 4 3906 0 390 A0 e g A X i) LA X
SRR I 6 AR B F 24 R o (s 2 2 (B ekt
AR JITR A 10V (5%
A I E A UL H 11 o R i 2 2% CBURD)
. SR I 25 31 UL S L o R A 2 2 CRUBD) ok

HABR A 10Y (i s %



http://www.chinabond.com.cn/）公布的数据为准；期初收益率用S0
http://www.chinabond.com.cn/）公布的数据为准；期初收益率用S0

ITRURIZ I=HAYIRIZE - 0. 35%
ITRURNZ 2=3AIRIZE — 0. 02%
ITRURNZ 3=HAIRIZE + 0. 05%
ITRURZ A=3AIRIZE + 0. 35%
EMELH 2022 4 9 H 22 H-2022 4F 10 H 19 H#AE 2
1 R E ZAMEEH T, HEERR 0 BRI 295 2 LR —

AN FEAFH B R
PR BUHERER | D RTETABRZE 1, FEEATATRN % 2
(R) 2) AINTEETATRRZ 4, 3 B R TATRORI % 3

FRURE 2 NPT E RS E , FEbR R 2K T 55T
ITRURIZE 2 BN T2 TATRURIZ 3 (R R

FRUREL 3 NPT E R H , HEERR 0 IR 2N TATHL
FIZ 1, B KTATECRIZR 4 18 K EL

T2 38 A 20 1. 595%+ [1. 855%) X (BRFURE 1/ M52
HIERED + [2.055%) X (RFKRE 2/WEHERKED +
[0.0000%) X CEFKRE 3/ MEHERED.

PRI R = A 4 X R X 2 M SEPRAF 4 R #0365, 365 K/
FE R v o R A MFFAE SIS (CnbREHEE . FBE %
FHRTEAD.

MEE ARG, AE 50K T 238 %8 E &k
—/Arétiiﬁo WE KRG E . TAE H IR SR RS DU,
W s AT = BOR TR A ME ML IEHE 2 AN TAAEBNEIK GEZES
B HENTEE ) . $38 & IEH £ % &R H 2 0, B %

SATHTFIE

() ZACEI R 5t 35

ARG FIVEAE 7 S BTN RO o [ ARAT 18] 17 705 P G0 v« i sh ey 1Y)
G, GIREARTARITAR Ml i, B sphfi. RITERE.
BRAT AU . FVERSE . =5 O MEHEERR (k. P SE. A7
iy FIER G ) BT LR ARATIAI i3 hh B BOR fo VR H e Sl
Pt TR AR AT 5 S R A8 AT IS F 25 fe] oy RSB R A O et T ROR SR

7 AU R

(=) o a) R PR B SR SR R e R T AT & e e sl PR (4
PSR, AMAAERM SR SRR SRR NAT Y, MURSETTERBIH 1k
HIaAT, AMFEIRE AR RBR A 2 S

. ZFCEMZIETTHHER



ONEVAS IR ZSFE BRI (4 3236 05 VL 5T B A i s ARAT e f A R A 7] GIESRAK,

id: 002807) , NIFEMNEHZEZ BT Eliad, FdRITS AR AriEkE R &
H—3ITN . LhriEt NAEERBER R
H. XSFAFRIRE M
(—) Aw) il —& X — I 55468 h5
WAL TG
TiH 20214 12 A 31 H (&%) 2022 4E 6 H 30 H (GR&®HiH)
AIRSY | 389, 261. 60 399, 798. 59
U TPSE Il 55, 537. 98 65, 179. 85
CYRREE 333, 723. 62 334, 618. 74
T 202141 H1H—12AH31H 202246 H 1 H-6 A 30H
> (&) R
Y5753
B B 32, 550. 77 -3, 150. 05
IR EIR

BE 20226 H30H, AFKBREMES
PEAFER AT ) G780 5 il —

REN 9. 91 ALTT, AR K45 H
IR IR M BT 15, 14%, AFAEA KA [E

IS D) SR BE IO 7 il R A
(=) ZFEHI XA = B

AU SARAT G EAE K b AN RO 2 7] 558 B8 e BB 0 H IR W 1817, A A
ARG MR, HRE e sBilas, 6o m Ma B A iR

AT ARREENS . MR S8 BRI EF A IE E KR .
(=) =it
AR WA BT A AT BR3B fh THAENI I RLE , A~ mP R IE I 517 ik “ s o ik
S S E Do AP B S 1L g bri X iy X P B U e i G A S Y = DB
Wi EAT RS CRAR AR o il 9D

N~ KRN



DN F AR S AR A 8 T ORAS L AR RS B i, {EL < R T 3 52 5 00
ZPRREMIEBON, 77 ] BE IO XU« T 37 URG: < S 30 S A KU i s i XU
SIS, AT 2 o

+t. WEERFNBITREES, MIIEE. FEIMHWERL
20214 11 H 4 H, A" BIFFENRERESE /RS WAE I JE B HESE

TINRE B VOB 1 T2 w8 R B 5 5E e AT I B B IR D s

2021 7 11 H 22 H, A" HIF 2021 MY RIm N AR R, H0EL 7 T
A EME N B ST S TS IR o FIRA A IEF R 2 A
SFERSHRRTMAM AR IEFEE BN, MBI HESFERS AT 10
LT NRATIAE R, U ERSHEAARRARSHGEE 2 Hig 12 4
H WAL, FAUR G IAE RS TR P A8 A DG R S0, A wl i
Z5 R ST A S, AR B A 7RO K s ol 2 Hie 12 4~ H WA R
WAL R WS AR R R T F IR BN AV LA R T 2021
11 H 5 H¥EFE T RIGIEHAE 5 B Grww. sse. com. cn) [ (VTRA i fE i &
TRBARAF KT ARMEHB SN ESFEFSHITHEERNAE) (At
5 2021-118) KAHFRAE .

s BEFEAEH, ARBRETZANAEASERSTILEM BN

& Jigt
g | g | FTEN | T gy | BRI
1 it rER | #IREAT | 20, 000. 00 0. 00 0.00 | 20, 000. 00
2 | gtk | 4T | 10, 000.00 | 10, 000. 00 199. 45 0. 00
3 | SMMEAEER | AT 5,000.00 | 5, 000. 00 16. 06 0. 00
4 | gt R | AT 5,000.00 | 5, 000.00 16. 06 0. 00
5 | ZiMtEAEEk | LRE4T | 10,000.00 [ 10, 000. 00 103. 07 0. 00
6 | ittt sk | LRIERAT | 10,000.00 | 10, 000. 00 103. 07 0. 00
T | MMEAEER | LRE4T | 10,000. 00 [ 10, 000. 00 141. 39 0. 00
8 | Stttk rak | BWHAT 5,000.00 | 5, 000.00 99. 73 0. 00
9 | HiVEfRIR | BWARAT 5, 000. 00 0. 00 0.00 | 5, 000.00
10 | 250t ek | BT 5, 000. 00 0. 00 0.00 | 5, 000.00
11| gtk | #ii4T | 15,000.00 | 15, 000.00 299. 18 0. 00




12 | S5t sk | SSEsAT 5,000.00 | 5, 000.00 15. 60 0. 00
13 | Mt ek | SEET 5,000.00 | 5, 000. 00 15. 60 0. 00
14 | Mt ek | SCEET 5,000.00 | 5, 000.00 13. 77 0. 00
15 | Sttt eak | TRiAT 5,000.00 | 5, 000.00 7.13 0. 00
16 | St ek | Trif4T | 10, 000.00 | 10, 000. 00 14. 25 0. 00
17 | S5t ek | TRiAT 5,000.00 | 5, 000. 00 11. 11 0. 00
18 | Sty ek | TRiRAT 5,000.00 | 5, 000. 00 11. 11 0. 00
19 | St eak | TRiAT 7,000.00 | 7,000. 00 20. 87 0. 00
20 | ZERIMEAEER | @WARAT | 10,000.00 | 10, 000. 00 27.12 0. 00
21 | ZEMMEAER | ZZEARAT | 12,000.00 | 12, 000. 00 33. 67 0. 00
22 | SEMMEAEER | TRIERAT 5,000.00 | 5, 000.00 15. 84 0. 00
23 | ZEMMEAER | ILBHARAT | 15,000.00 | 15, 000. 00 47.18 0. 00
24 | ZEMMEAER | LE4RAT | 10,000.00 | 10, 000. 00 31. 28 0. 00
25 | ZEMMEAER | LE4RAT | 10,000.00 | 10, 000. 00 29. 27 0. 00
26 | ZEMJPEAAE | ILBHARAT | 15,000.00 | 15, 000. 00 45.93 0. 00
27 | it | LRRAT 8, 000. 00 0.00 0.00 | 8,000.00
28 | gifgrEfEER | LEERIT | 10, 000. 00 0. 00 0.00 | 10, 000. 00
29 | gifgrEEER | TLRHERA T | 15, 000. 00 0. 00 0.00 | 15,000.00

At 257,000. 00 | 194, 000. 00 | 1,317.74 | 63, 000.00
w12 H W H & S\ &80 40, 000. 00
BT 124 H N H S s RN S8 Bl — 53 5 (%) 11.99
5T 1270 H 2R eI R U/ Beilr —F 8 R)E . (%) 2.98
H i O R 0 PR A0 R 63, 000. 00
V) A A5 FH P 2L A 240 P 37, 000. 00
S FR A 100, 000. 00

TE: RPHUEE MBS ECE S 0 U 2 BB, P& TR TS

R A o

AT R E TR ARAFAHFR

2022 49 H 21 H




