THAR BRI 2 75 28 R AV AR ETT 012 5 [ W o SRV 118 2021 E4F AR S (7 i fRA%: 301067A 3010678
301067C)

HEREMHEEREERFIHEETT 012 5 [EH & Weam 23 -2
2021 FEEFRE
(P2 ARAS: 301067A 301067B 301067C)

B RE BN FERE A R SHEA R

BRI ATE N SR ERAT IR A PR A A

1/10



TR & 75 25 RAIPIAEETT 012 5 [ e i ad R 1141 2021 4R4E 2Ry O™ i fRA%: 301067A 3010678
301067C)

S 1 FE TR oottt ettt n s 3
L1 EE TR oottt ettt ettt 3
R e 1 OO 3
2.1 BRI FHFEARAETIL oottt 3
T O [ NPT 4
NI o e Sy T e | TP 4
3.2 BRI FAEALUBIREZR oot 4
I L LN TP TR 5
4.1 EH TR HA P BRIV P2 S BT BE TG T Lo 5
4.2 TIPS E ARG BN B G RIETT AT GBI cooeeeoeeeeeeeeeeeee e 6
TR R G = TP TR TR 7
T T 2 0= NG - OO 7
IR aa A - TP 7
L R o g 7 TP 7
(I S5 a1 11 0 TN 8
a0 TR a g O B U A i = A i =0 TN 9
6.4 A5 W BHA R AERRE TR 72 LRSI D v 10
6.5 R W IR IS PR P R TE B L e 10

2/10



TR & 75 25 RAIPIAEETT 012 5 [ e i ad R 1141 2021 4R4E 2Ry O™ i fRA%: 301067A 3010678
301067C)

§1 EERR

1.1 BEHRR

. AREERTHEFEMBEFERIFHEE 012 5E 2 km RE M ITX. B =&
EBRARIEARENRAB A FEERILR. RPHEBEAKEARR.

2, BUMFREEEAABEUREIERN. MR THRNEREMZTAEY = &% >, E1F
IR = da A 4 Fo i 3

3. AFEmAREA TR, LVERAKET RS, BAEAHEN, B &I ELEHT
REHEKKRERN, T4 TEWFELrkE. BMEFR. FREAE. BEJTEH,
e A2 A 3% P 5B R AT 4 ] i AR TR U R R N Ut

4, AREFBENKFBERMFEEETEG LK LT ITES B (kTR AK) FiT#

Ao

5. ARIREHIE 2020 £ 10 A 19 HAEFE 2021 4 12 A 31 H ik,

E: REAREFZHRA, AREAN “T” H/ CARTIT” S

§ 2 FWAF= S E A

2.1 B REAREN

PRIV S ACHS 301067A 301067B 301067C

BRI 2 i 2 R TR R BT 28 R YN ETT 012 5 [F e Y PRI 11Xl
PRI P2 i i 77001621000138

P AR BRI [ 5 WL 2 28 b

L ViR N5

BRI sk 7 TR

gt EdE )

AEL: EABESEN 4.30% -4, 70%
B W& EANBIESEN 4.30% —4. 70%
Ca: H N EEMFEL 4.20% -4. 60% -

CAR P S i E R i, NLSERIVKE BT 203, BA AHE

P
72 it AU PR PR2
FLAF 7K B FR 140%

WISV REDER AR T RMR. RERE., TEEREFEENTRIREIMRRBR, MEF~RIREERN
FOSCRRMES, AR mIERIRE, REE B SHRE EE AR AR KM SRS RS
S&E. WSRHEENSRIEF TR AR R Rk e,

3/10



THAR BRI 2 75 28 R AV AR ETT 012 5 [ W o SRV 118 2021 E4F AR S (7 i fRA%: 301067A 3010678
301067C)

TR A5 HAAR FRIVE 7= b A B 0 1, 181, 297, 900. 00

PRI P it AT H 2020 4F 10 H 19 H

HRIE P R 2 A H 2030 7F 10 H 19 H (Wi@FE TAEHME 2= T — TAEH, sifesi
THRIAE S A P BRIV 7= o 8 BN AR A = i ud BB 20 8 i & A
PR B AE AL IEAR TR TR 2 H oD

§ 3 HY" IFERI

3.1 BEREHAR M E = HE

BEAW G AR, PR EEN 1, 269,699, 085.58 J6. Hd, (= LS.
301067A) Y EA 1, 032, 144, 800. 00 473, M AH{E A 1. 0749 J6, A SR THAE "N 1. 0749
J6; (GZ AR 301067B) #y4iA 127, 053, 100. 00 £y, 4 {E A 1. 0749 76, 1% &
THAE A 1. 0749 JT; G= AR5 : 30106 7C)H {34 22, 100, 000. 00 17, 8B N 1. 0736
JG, IR HFEAN 1. 0736 JC.

e MREEESULEET, R RIRAT R RAR, A AR SRR, AR SR §EF
TEERIATERIEE 5 AR 25 P S 2 26 1F . e B b v A 2 07 sREEIAN ], DA RN BV SR R P2 AR R 2 5%
JRIA, AR FECR D AURALEHE . A R EA T AL

3.2 B et R

_ N H# =
D =N S N
e ﬁi;*' ﬁi;’“ dEt | MEss | METs | RARE
FEES
G AT 9. 41% 7.22% 6. 35% — — 6. 18%

ZE: DEHE=EFHME/HEEE, HRRIDHE=-DIEE+ RSN RIT LS.
ST AREER TR, WEHKRER (BFEE=1R, 324 1MA, 3X5—F. 3X=F. 3Xxh&F, B
MrmEREMEES), ENNXASKBEHMERKENFNE, BRAARITAN, IFREFEHZIHKE
T ERER =[(1 + X[AIKESER) A (365/X[AIREN)-11*100%, Hh: XAMWER=XASNBMLHMEEKER=(X
ERE—TERAENBUHE-XEE AN E—BRAENBUHE)/XAEEN E— 1 BRAENRLSE
*100%, RiEX#H=-KERE—ITEZAE (8) - REEANLE—TEZRE (73). BUFmiizA#ERiREY
FERIANEIFE 1.0000 i+5, Bz BLAKRISF MLm= AREUED 1.
IR ERA M, WEOKER (BEEE=1R, 3E5A MR, B5—F. 3X=5F. 3&hF, g
MrrmEREREES), EREHEEEZEFFORERIIMCTEY, BERIEARTAN, IEREFEIRIK S
£, HEEEVnERENEES TGS, B AEREERIZ B E P F ORI,

4110



THAR BRI 2 75 28 R AV AR ETT 012 5 [ W o SRV 118 2021 E4F AR S (7 i fRA%: 301067A 3010678
301067C)

§4 BEAWME

4.1 BH A5 3 P ZRIA T 5 4505 SRR Ui B

4. 1.1 5N LI 3R SRS B VR 24

2557, 2021 4F GDP &ME 114 JiAZoc, ALK 8.1%, PiHETFHHEK 5.1%.
NEER, — v = WUEEHHIEEK 18.3%. 7.9%. 4.9%. 4.0%, %F| 2022 4£F
AP PR e S BB R R R R AR YE PRI, AR RNV 2 S A AR SRR
B K 12.6%, I A S RT3 T A 4.0% . $5E 0 5 T, 4 [ e B2 7= %t A L K 4.9%.
SUIRE, FEEBTHE AT, MK 0.2%; J5 /= 8l T P 52 ok ™
SO NI, TR PGS 4.4%; Hi3E V3 55 O R B [ e S B K R E &, [F L
£ 13.5%. HEH D7, FAMERE At B R RE, HE R O R
HIERPE . H OS50 3.36 /11430, [ K 29.9%, #1850 2.69 123570, [tk
K 30.1%.

WK, CPI bk 0.9%, ke EFERVE 1.6%; HA, &g H 2020 4 ik
10.6%%5 7 R P& 1.4%, 520 CPl NFEF 0.26%; A& ifis Bk 1.4%, HkigEL BT K
1%, 520 CPI k%) 1.17%. PPI 1 2020 4 1[4 1.8%%: N itk 8.1%, JLrpA4E =g kHf
# ik 10.7%, AETE BERMAES Lk 0.4%.

T H I, 2021 4F LY4F, BERFEE M, 2IE HG S RD, BI85 7,
T3R5 AT, Was 3 RME N7, PRI 14, 3 %13 F 1T 50bp. 40bp
ek, A5 BTRZEFE A 25bp. 15bp it . 6 A2 RS H A s (BRI,
IR ML S5 B ARG TR fm, /MEFERIZE EAE, 7 kB, FIRR0E T,
9 AIFG, R ECEEM, SINEREEREE, HamshtEayE, G msiEE.
12 ARG RFEAE, FIREAER T,

BHRAHIFE 2022 1 A 1 HlR WSAEAGEER RS E, ARG, 7
T B8 T 3R R shmi s 2h, $8E 07 @ A 2 A S RAT AR SRR, DU T 3
PR B Bt o . B BVE T, B T RSERE G B FRIESR S ERR
EAL IR B r= 4, FFid 9@ i 2 G i O B e e et 434 b, BT Bt & LR,
T SR AT AT A SR AT U s o 5 7Y J5 i i S5 PTG B gt s, o it o~ i 14
(=R

B A I IV 5 R BEAENM R BMEFEA IR THEA A RERER ETEA
IRAE]. HEREINEIEAR AT BEFFTLAMRTEAA . FHREMMATEAERAR . )b
K 4 R 5 B3 A FR 2 ) R Hp [ 3 B A B A B PR A A

i 5SRFEEIENH SRR

REEEN HERE

5/10



THAR BRI 2 75 28 R AV AR ETT 012 5 [ W o SRV 118 2021 E4F AR S (7 i fRA%: 301067A 3010678
301067C)

4. 1. 2 5P E I SR Eh 1 KU 73

TS PE RS R 5 7 b A2 FRAT 5 el AT IR SC 55 I 388 1) B e e i ) RS o A7 i
PRI Bl XURS: — 77 T 2R BRI 03 BRE AN AT AE 205 (I s 21391 32t e [l e RE A
OB G385, 53— D5 TR B T 3505 bRl BT Ak (158 5 T 35 AN R AT RE AT R 1) 5877 A2 LI
B AR B B T 3 IR B SN A DL A DA LB BRAN AR AR I AR S o

ASERNA 7 b e BN IE I 5 B 2 i I B PRI IR EE )« R B 7 45 BB P
AR A BT ST 507 UG B S IR A R RS, B DR AS 7 it B3 7 O AR I RE ) 5 4R 58
W ml R SR AOULHC o SRS, AP R R A FR IR A T R A

4.1.3 BEANRRAMERE

“RIEK” J2 2022 REMATT OB, BEBUR BB IR 7y, TR
AL, SUil %5 FHBUR, RELTFHK. 1 H 17 HINE BRI T 100p, BJ5 5]
K LPR SERIANI, RO RAT 9 085 BRI PLR s M SCRF IR s 25 5o Il E
GDP AL 5.5%ML bt HARE I, £ FRArRMW R T, Fm=
AN BUT 2 IR BN, AU, Kim AR B s AL % EXETS, 4
s _E A B T BOR ORIFRCTE AR FUR S, Ik B8 M A AR AR Fr R A 2 51

TOERCE b, 10 FHARIROKSF Y HTTE 2.8% /4, it 3 4 Bk e B IUHTE 2,
JR B B B R B, AETA R TR 24, B B IE A 4k L,
FHE BAAE RTINS N IZHT R a6, ST, FRAN], R RIBR M
B JE SRR T 1 DL, FEHLEEAT R R T Bag A, Bl . fiisp i B 205,
FERCEAEN RALR, FEHLBEATRCE

4.2 BYP AR ERNS E5XRBT LS EL

4.2.1 BRI RAER 5 3 BB SCBOT RAT HIESR BB L

MEH A KNS
REETAR | EZRURD TEZ% fAIFR BE (Bf. BB (AL
%) 7T)

4.2.2 B AR A B RB TS AR ESR B DL

HEHAIAIES
KEKTT 44 F% ESANES HESF IR ﬁ%%? BAE Ak 55

6/10



HRBIHAE X RVWEZIF 012 5[l e U iR KR 2021 FEELEHRSE G=MAS: 301067A 301067B
301067C)

TEATARAG (4.2.1 J 4.2.2) Bk RIS 5 16 DLWV dh AT+ RRIRAE Z R O, 38R IR R Ik
A2 Gy T FE i 5 I B 77 i 5 T AR A W BT E I B EBOR . SERRERIA. —BUTIIAL &
BN, FTTEN, R BRARBEEENER A, B0 5N 7 st s A =R #E R R
RINUR AT BRH RIE S, RS A, B S B8 )BT38 53 0 28, 83 0. 00 JT.

4.2.3 B SERE N AR E KRB 5

25 REKTT .
B BB e pio HEB (AL T8
§5 HEAMRE
5.1 fHEAWRE

ENFY, RSN, 08 NS A OB e TIEE A
MoT2)5E, RPURSTEAT 7 HE I

TR BN SR AL & U AME SR SE . R A RUNATIR T, BB A RN AR A
FRMTEOGEEN, T8 A EEAIRE P S BHE 1T 7 =%, RRIFAEE G
B R PIERRR B BRI TS .

§6 BMAAGWHE

6. 1 JAREM ™ BT A A HIL

FIERT 559
¥ H
5 =R 572 i B R A L= R HE SRR
(Bpr: 58) (%) (#hL: 78 INC))
W4 MR AT
1 6,294, 817. 71 0. 36 6,294, 817. 71 0. 36
2 ENZ 48,951, 764. 52 2.83 48,951, 764. 52 2.83

717110



THAR BRI 2 75 28 R AV AR ETT 012 5 [ W o SRV 118 2021 E4F AR S (7 i fRA%: 301067A 3010678

301067C)
P Eb A
3| fiHELANIR 0.00 0.00 0.00 0. 00
==
" 1, 206, 542, 227.
4 55 1, 206, 542, 227. 19 69. 66 9 69. 66
AEbrUEAL AR
5 169, 578, 088. 89 9.79 470, 364, 524. 58 27.15
R
6 | ALz 0. 00 0. 00 0. 00 0. 00
7| GRbATAE N 0.00 0.00 0.00 0. 00
RE A
8 0. 00 0. 00 0. 00 0. 00
A% QDI T
9 | MM~ 0.00 0. 00 0. 00 0. 00
10 R 0. 00 0. 00 0.00 0.00
11 NERS 0.00 0.00 0.00 0. 00
12 N 0.00 0. 00 0.00 0.00
YR T
13 300, 786, 435. 69 17. 36 0. 00 0. 00
i
AN
14 0. 00 0. 00 0. 00 0. 00
W7
. 1, 732, 153, 334.
it 1,732, 153, 334. 00 100. 00 00 100. 00

TE:

L7 B A LB =T 7 R/ 7 i

A REFERE ).

6.2 WIARBEAHAESH TR

g, BA R ORE DA (RS /NI TN

[ % 2R TR PR TR R
(BAL: J8) KIELB (%)
1 WK B P24 121018409 196, 329, 574. 03 15. 46
2 [V fE 2 121030982 140, 532, 000. 00 11.07
3 21 EIF 11 60, 478, 971. 78 4.76

8/10




THAR BRI 2 75 28 R AV AR ETT 012 5 [ W o SRV 118 2021 E4F AR S (7 i fRA%: 301067A 3010678
301067C)

4 18 PP Y3 52, 636, 157. 54 4.15
5 20CHNG1Y 52, 013, 428. 08 4.10
6 20 H1#% Y4 51, 970, 278. 08 4.09
7 20 % Y12 51, 740, 823. 29 4.08
8 20 H1%E Y2 51, 715, 073. 98 4. 07
9 20 % Y2 51, 678, 362. 33 4. 07
10 20 H1%E V4 51, 505, 306. 17 4.06

RS BT B EEB= B AR P i B o P SRR B AL N (RS AN TN
REAERZED.

6. 3 &I BB AR LB =1 B

BEREHARTER R
BrEB BT & AR R T AR R G5tk
(BhL: R)

AR AL 120008039 AREEF 196 (EE T
ff Oiﬁjo*f B 119 (L
B A 120006165 i P AT 174 EE R

o e TCB e o s e . N
W@ AL 120013658 IR ] A A EEARET:
HIE AL 120008278 HIRJTE, 181 B,

RV ik i s s e
3 £ RS = T
I AL 120006488 A A COAEEFE (EER e
wimfig 12001sero | T AR R R
FLAE K 121030982 Fe R4 292 ENZET
o N AT s s 7 T R . i
AR AL 120014854 - EAEEFE (EEiNR
AL TR e - N
mj; 1?@;:;;% T ROR ERAT 227 (EE TR
FMLAE 3K 120002974 K Ik 75 103 iy AEINI4
EEAE K 121036740 Hh AR 4 A 83 ENZEF
2= NS IR =z

B 120003931 ﬂm’”’,‘fﬁ“ Gl R A )

9/10




THAR BRI 2 75 28 R AV AR ETT 012 5 [ W o SRV 118 2021 E4F AR S (7 i fRA%: 301067A 3010678

301067C)

PE A 120004871

BV

114 EE R

6.4 AN BRI AL BB 7 R iz R L

= -
(BAr: o)
W AL 120014854 7,137, 820. 61
WS AL 120015570 3,861, 012. 86
M3 5L 120013658 3, 687, 549. 44
W AL 120003931 2, 858, 265. 29
W R 120006488 687, 243. 59

Ve BB BRI A I B I A] AR BRI R 1 O

6.5 MEMABRBERERB - WRENEER

B AR

JRIER 2 A BB FR

BERE AR
B RIR
Rl I PR
(Ffr: R)

10/10

R A R 5T A ]
2021 £ 12 A 31 H




	§1 重要提示
	1.1 重要提示

	§2 理财产品简介
	2.1 理财产品基本情况

	§3 理财产品净值表现
	3.1 截至报告期末产品资产净值
	3.2 理财产品年化收益率

	§4 管理人报告
	4.1 管理人对报告期内理财产品的投资策略说明
	4.1.1 报告期内理财产品投资策略和运作分析
	4.1.2 报告期内理财产品流动性风险分析
	4.1.3 管理人对未来的简要展望

	4.2 理财产品报告期内参与关联方交易情况
	4.2.1 理财产品在报告期内投资关联方发行的证券的情况
	4.2.2 理财产品在报告期内投资关联方承销的证券的情况
	4.2.3 理财产品在报告期内其他重大关联交易


	§5 托管人报告
	5.1 托管人报告

	§6 投资组合报告
	6.1 期末理财产品资产组合情况
	6.2 期末投资组合前十项资产
	6.3 报告期内投资的非标准化债权类资产信息
	6.4 报告期内到期的非标准化债权类资产及收益情况
	6.5 报告期内投资的信贷资产收受益权资产信息


