AHETLERTTHEE

2022 &5

W

=R

2022 %6 A 30 H

BEEBEN: RHFESEERGERAT
EEAEN: PERERITROERATR
WEXEHHER: 20224 7H20H



K4 mERT 2022 4£5 2 BRERE

§1 EERR
SEBANREE S L ERRIEAR S TR ARG R E B K,
FERE I A A FLSEE L AR VRN 58 BE PR AR AN 0l ST 54T
SIEE AP ERARTRNARAFMREAEE G FAME, T20224F7H 19 HEK T A
Wt R SRR HER MBS H S REFENS, RIEEZNEAAERERICE. REEK
R B BRI .
BB WK LSS H - SRR 5 0 SR U B RS B 5, (A GRIERE & — e &R
HEG IR A S AR AR RISV AR, BB EAE H AR08 TR SR Bl A4t ] 1524
RS .
ARG P 55 BRL R 2 i
AAREWIE 2022 44 H 1 HifE 2022 42 6 A 30 Hik.

§2 HE BN

AL K& ERT

R4 FAY 001987

i 313 52 7y A\ 001987

FegriafE FL R i

HEeEREMH 20154 11 A 23 H

i35 WK 3 & 0 AU A0 326, 638, 390. 94 453

B B TEMRIRAN & 2 A MIRTHE T, J14+ 3R BB 2% LB I A I B % [l 4

LT H M $ﬁA%Q§LﬁTﬁﬁTﬁLMﬁﬁWﬁ%ﬁﬁﬁm&é@ﬁﬁﬁ
PERIRTIE T, MHATRURI IR BT & B, BRI S IKI FooE (A .

b4 L Sk v G R I N5 ) 2

AR W 7 AR AIE AFEG N AL, FE 4 10 ToUHA RS AN T AU 2 K T i S A
& REMES L#E%Ao

BTN IR T He e B I A A B A ]

EEFEE A T ] B AR HRAT A A5 B A )

§3 FEMEIHMELSHERI
3.1 XEMEZ R

B NRMIG
Sl s 7N WEW (2022424 A 1 H-2022 46 H 30 H)
L A B O S 28 2,231, 059. 49
2. A 2,231, 059. 49
3 IR EEE B E 326, 638, 390. 94




K4 mERT 2022 4£5 2 BRERE

T OARFEGTLRA NNIEEAL 5 55 18 T3

@A S 78
BRAH G2 e R AR
SRHAMERMATALE, B, ARM BRI T, A

3.2 EeFERI
3. 2.1 B prie a3 &5 RN 57 b e e 2R 1 LR

RAE AR RN« BBt
AR A S L se B R I E A il A sh i s, TR Mg gk
S B A 2t AR A R F) < B0 <5

HAtfe N A

VIR S DRl

Ml b 35 1
o HHEW R | LGt o
M B HFER RO - o Wi EhrEZ| O—06 @—®
EZQ | HEREEG
@
HE=4NH 0. 4420% 0. 0014% 0. 3366% 0. 0000% 0. 1054% 0. 0014%
TENNH 0.9399%  0.0013%|  0.6695% 0.0000%|  0.2704% 0.0013%
TEk—5 2.0395%  0.0016% 1. 3500% 0.0000%| 0. 6895% 0.0016%
k=4 6.8212%  0.0019%|  4.0500% 0.0000%|  2.7712% 0.0019%
EfE 14.5732%  0.0036%| 6. 7500% 0.0000%|  7.8232% 0. 0036%
Hit 45 F
20.4206%|  0.0048%|  8.9155% 0.0000%| 11.5051% 0. 0048%
GRS
B ARESRHOEI R, %HEnR.

3.2.2 BEEAFAARURES RiH#ERRRED KHE RS R A R
RBFHI LR

AR CE SO ED B T B i T Bk JE 5 JE Y e £ P A GBS SR G B S 6 55 S S -

20
18
16

00%
00%
00%
00%
12. 00%
10.00%
00%
00%
00%

\

o N B o

00%

2015-11-23

2016-03-28

2021-10-04

— e (=] =t w o [ 30 - o o o bar o —
gy g P F oy g SR O
o o4 =t o o =t o o4 e o — L =3 — 28]
(== — (=) (=) — (=] [ ) — () (o] (=] (=) (=) (=] (=]
N
— — — — — — — — — — o~ o~ =] o4 o4
= =] =) [ [ =] = =) [ [ =] = = [ =]
[ ] (o] o4 o4 (] (] o od o4 (] [ ] o4 o4 (] [ ]
— SFEAEHMENPEMEE — FH SR THDRINEAR EREE
P
3p 3% 110

2022-02-07

2022-06-30



K4 mERT 2022 4£5 2 BRERE

§4 BEAWME

4.1 28 (RELSZLHPAH) FHh
T AL 4 (3 S 2 FRIIR | 322 MY
[0}
SR | TEREK | B | FR

i

2 H KM S 21, 7 FAES Mk
2. 2015 4 7 HInAAREEEHA,

B AT 1] AL 2 AT S ATE 9 5 A2 5 A5 05
L5, HITKER 18 AN H 5 BT
ANFHR BT IE SIS A MBI KT &0
ERMHIHEERELHE . R THRE
i BUE R R AL S R S S B B B
A7 RERR MR AL H R TS
B 2B R IR A B U SR
BRI S LTI K5 RIS E
AFE 4312020 £ 4 A 30 RAEMIE R RS SE MBI, K7
ST H &K E R Ml IE R R RS e i
BB R b @ Mgk e R e s
BhEL R 07 2 RS RIS B IR A TR 1
BRI S L TPFL . AR5 B RIS E
RERNEFR R R SRS LM, Ry
K ER 18 AN H 5E I TR o7 AU IE Z- 4 1 2k
SHEEM, WL AR T LIt E IR MHigkk
SHEGAI R &M T M IR
AR e et Ny e S i LA B
SIS A I R R E AR 5 U R
BReHESH,

TE: OULAR R HATES AR H 120 73 FE AR 8 24 =) ok 5 i BB H A AR S 3
@UEZF ML) SGEMAT I P2 GIEZRAL A N R A BRI pi%) BOAH G E
4.2 WEPNEZESIB/EMMFE1H R
REEHNEAREWIN S PRI ERIESRR) (PR AR IR 55
R - ANFFRIEFREESEHAREEHINEG KB TLEL . (R &mER
MGG A F) MEMA REHENRE, AFE WG B 5T R0 BEANE /R
B S A I S U YA B S eV E S A iR TESREDN & S-Sl - Rl A S K T ESEE DN
MR AT N ARETL. BTN ARERBEASTEARENEREERNZE.

4.3 ARG ERHH

4.3.1 ARG HIERBATIER
B 4 R ) MR o EIE IS AR 1 GE SR B A 7 AR SRR S0 (2011

FEAT) , HE T AT 5 B




K4 mERT 2022 4£5 2 BRERE

\

LR &, R E . BB R U S % SR 7 = A

L\\

G EINTAT PG M, ELAF R H 0, HRSRAETEH AFILS
PATHL o W TR AITFENAL S, HEEERNPITZE S ZE TR A TG X TfidE—
i B A TFRATICEE ISR T SN L Ty, BB AL & L AR AL 5y Hi A ST E B 45
WHENLE GRS, B NZRMRILE. Hll B i s X 58 5 45 RBEAT o Bie: X
TARATIZZ 5y, $2IRI LS Ui A0 2 i IR U ORALE & 3R H 5 SR AP HHl &

R BN IR AR A S AR R B R AZ 5 %2 . RIS TEI . 7% 1E 0
BEAT SR i, IR AL S A BN A 5 1 DL AT & B AR R O F B ADoK

AR I, e E NG S FIEEE RS T A PR S R E , R WFFT o0
BRI SEHPAT . WSS B S AP AR R A A, REESEE 55 =
Ji 38 Sy G HHEAN R BT AL & Z [ AT R ad i o AN SIS AT SR AN 722 5 8 PRI E
FLE -

4.3.2 RERZHIT A ETHHA

AR I, ARAIAS I A7 AE ] BE BN AV 5Z 55 FIH 28 ik 1R 57 8 58 S0 AT 4

AARTE I, R I B AR FE G (58 5 i N T 540 ) 1 S 100 52 5 B AZ e/ ) B0 58 oy el et
ISR 2 H B E 5%HI 1 4L
4.4 WMEHNES BB RIEAISED

CEREMRENHNRREAEY, 2L TR ERNSH. 4 HES AT, s
RMES BRI R MATHEER R, ERSHWsIT, 1Y AR, 10 FE 6 a5 —
R A 2. 25%, 2.7%; 6 ALK, BEEZEEEM. B LE~1HEdE. SmEmRE LTEER, i
F RS R FAT, 10 FEE G R A 2. 82% M. BE “FEAK, W wind HdE Bor, =
N H Shibor ##4: F47, YT 2. 0% F474)30BP; i 10 FFHE . Ffi 10 4 E il s 255
R 3. 05%. 2. 82%, —Z=JEAK AT 2BP. 4BP.

HEEF T ZEFE LK, DROOT Ltk N B A2 M) Sl B X 8], FFHeifs I s i KBS BME, 73
TR R O AT BB, SOt =FEEEP AT B, KinEEE2FBeR. @
IR EATHORAEE T, SO g prai . RSN, ARG H R RSN sy 1 — & B9 & 1y,
HEARLL 3M-6M A7 ERIAE O T, FEMBUR )1 T ORAE 18U B A

4.5 MEMAZEESHWSRA



K4 mERT 2022 4£5 2 BRERE

2022 4 H 1 Hilg% 2022 46 A 30 H, AREEHHEIE KRN 0. 4420%, &7 b Lk i
FH0.3366%, =TSR EIESE 0. 1054%.

4.6 MEMAZRSFHE ABRES B HETE LY
RGN, AR A AEESE " A AR H 2R e B AR T — i AN BE e 5™ 1

T LT .

§5 BRAGHRST
5.1 MEMIRESHHEHR

75 i H & ) b 3 S BT PRI E ] (%)

1 Ii] 5 WL s $E E 336, 132, 455. 86 88. 30
Hre fiize 336, 132, 455. 86 88. 30

AN A SRS | .

I

2 PRANREERT ™ 42, 767, 682. 68 11.24
o LT[R ) | |
%Akﬁﬁﬂﬁ#

3 AT BT & 1, 392, 160. 91 0. 37
£ 44t

4 | HAhwt 369, 075. 27 0. 10
Ait 380, 661, 374. 72 100. 00

5.2 i AR 2 5] e o B 17

Fe Ui H SR E R R (%)
1 5 HA P A5 5 [ ) ik 7 4% 740 6. 74
Horpre S o] D i -
4 W
e 5iH S8 GO AU

fro bt (%)
2 5% IR 15 [ i 2 AR 53, 343, 115. 73 16. 33
Hodv: KU ARk B - -
VAT PN 5 [ A e 7 L LA R 390 A A58 T AR A 5 8 1 L
f i 2T 294
155 1E [ () 3 S RAUE 1L 2 & B 13E I 20% 735 B

T2 A 4155 9 DY AN AEAE 3025 D 1D 1 ¢ e AR AT W2 7 (1L 201 1 60

5.3 EE&HEHE TR RIIR

5.3.1 HHEAS TR RIIREAF O
WiE! R




K4 mERT 2022 4£5 2 BRERE

T IR BB -1 2R AR IR 63
7 A BB 2 T 2R A PR e e 66
7 9T 1805 2H 5T 2090 A PR B AR A 43

REWABBA S FIRRHAREL 120 RFLH
AR5 P9 A AR S VAL 2 P AR AR S IR 120 K 8L

5.3.2 MEHRK AT IR R 747 Lol

B HPR B o e 4

H IR G 5 o 2 B 1

s s I (%) (] (%)

1 30 KEAWY 40. 63 16. 33
Forb: SRR 397 RITES) 1 1
e

2 BOK (F) —60 K 23. 18 -
Forb: IR AES TR 397 RITES) 1 1
e

3 160 K (&) —90 K 16. 77 -
Hore ol A ST 397 RENIF3) 1 1
R 2R A

4 90 K (&) —120 K 18. 88 -
Hor: ol A SR E 397 RT3l 1 1
R 2 A

5 120 K (&) —397 K () 16. 69 =
Hor: ol AR E 397 RT3l 1 1
R 2 A5

&t 116. 15 16. 33
5.4 MEMANBRAEGFIIRIRFELET 240 RIFH LA
A AN AL S AFAER T G FIF R AE ST 240 RAIEHL
5.5 MEMRKFEF M RNFEFRELHE
e 77 i A FERBA (OB i B T IFE L (%)

1 B X fii 77 15,723, 651. 74 4.81

2 | MTE - -

3 SR iz 2, 163, 790. 44 . 66

Horpr: BURME SR 2, 163, 790. 44 . 66

4 kg - -

5 Al R i B 2 55, 516, 025. 83 17. 00

6 TSR - -

7 Al A7 B 262, 728, 987. 85 80. 43

8 HoAth - -

9 it 336, 132, 455. 86 102. 91

0 Pl AT RIS 397 B B

KRB RE fi 7




K4 mERT 2022 4£5 2 BRERE

5.6 T HIRIGHER AR o F 4 B 15HE EL B R/ HEAR RO BT+ 48 1 35 B3R A 4

Fe | i L2 |FiFsE Gk WRAA o) HRETEFEEERE] (%)
29 I AR A7
1 112296842 IL{JZ§$TF7 200, 000|19, 866, 006. 68 6. 08
APAR4T CD046
2 042100470 |21 BRZEH CPOOL 100, 000[10, 174, 590. 06 3. 11
29 75 A FL R
3 012280929 LAY 100, 000[10, 056, 598. 69 3.08
SCP003
22 THFARAT
4 112219129 I8 -ERAT 100, 000| 9, 988, 647. 73 3. 06
CD129
22 FHEFARAT
5 112221015 Wi 100, 000| 9, 988, 222. 11 3. 06
CDO15
21 S INARAT
6 112186578 SOMRAT 100, 000| 9, 978, 500. 37 3. 05
CD049
22 NHBARAT
7 112298591 RAERAT 100, 000 9, 977, 473. 82 3. 05
CD111
22 ] PMAA Fa
8 112298870 IL{JZ?*TFﬁ 100, 000| 9, 977, 136. 35 3. 05
AR 4T CDO65
21 1 2 AT
9 112109244 it RARAT 100, 000| 9, 970, 857. 96 3. 05
CD244
22 IR ARAT
10 | 112292661 B RAT 100, 000| 9, 969, 978. 22 3. 05
CDO10
5.7 “BTFEN” 5 “MERAEE” HENELSE=IRERHE
TiH i 25 1
A 30 PN e B R R 4 HEAE 0. 25 (&) —0. 5%[E] A B 0
i 3 PN R S R T e e 0. 1159%|
i 3 PN i S R T S A 0. 0385%|
A 3 N RS A H O 25 5 P 4 6 7 17 B 2404 0. 0729%

W& I SR B B R 48 XHE IR E 0. 25%1F L 1t A
AR G AR A T PO AN 57 R 0 E (RO A LI 5 0. 25% 91 4L
R I IE AW 25 BE R 48 XHEIAE 0. 5%1F Lt A
ACHE G AR T A AN I AR 9 BE (R 40 LI 1 0. 5% 1.

5.8 T HIRIGMER LA o B 19E LB /N HEAS BB+ 48 B SCRRE S LBt
ok

AR AR WK R R = SRR 5
5.9 BRAESHREWE
5.9.1 E&ith i

AT 4 R P A AR L
5.9.2 AR ESHBANHLIEFNRITEARPE T BB R E NI RIAE, RE
WERE HIT—FERNZRATET. LTHNER

8 85 k11T



K4 mERT 2022 4£5 2 BRERE

AEE PR 22 BIEERAT CDO15 (112221015), KAT NEhEHRAT A A PR A 7 (LU #R“ 2
A7), SZEATEUETT . AR PRARMKGEEAT HAR IR DT, b EAT R I E R A PEAR
AT . AR HAIEE —VIER, BRI EH S8 &R m.

ARHEG TR 22 fEEMAT CD129 (112219129), KAT NEFMHRATRM A R A & CBUR &K “ A
"), SZEATEULT . AR BEARKEEAT RIS, B ERAT RS B EEE RS PEAR
WATAEST . AR BRTEE —VIER, FiR A TIA 250 1E 5 25 & iU .

AREEE R 21 SMARAT CD049 (112186578), KAT N5k PHARAT I A PR A R (LU R f&fk “ 4
A7), SZEATEUETT . AR RIARMGE AT HAR IR DT, b B AT IR B R A AT . AR
HArZ&E —VIER, BIRATIAS0 IE T 48 G .

KIS PR 22 M ARF B ARAT CDO65 (1122988700, 22 | ALK i Mk 447 CDO46
(112296842), KAT N MARF FARIT B AR AR (BURRAR “aF "), ZETELLT. 2
A IR MGE AT FAR A 5T, b AT ORIG M E B R . P ENRIRITE Y. AR HATEE
—YIEH, IR TIA 20 IEH 4 E 1 R .

ARIEEFTFE 21 MR HAT CD244 (112109244), KAT N LM &R K BRITROARAR (LA
TR AT, ZEATBUET . AR FERKEBAT AT, dh EANREAT . hERAT R
WEEHERSAT. AR EEE -UIEE, RIS IER 288G

REEE TR 22 JAARAT CD111 (112298591), BAT NJSHRHRAT A A PR A R (BUR sk “ A
A7), SZEATHEUETT . AR PRARMKGE EAT HAR IR BT, #eh AT R B E R A PEAR
AT . AR HATEE —VIER, BRI EH S8 G m.

ARFE G AR 22 RS HRAT CDO10 (112292661), KAT AR HRAT MM PR A &) CBURfE#R “ A
"7, SZEATEUAL T . AR BEARKEEAT RIS, B ERAT RS B EEE RS PEAR
WATAEST . AR BRTEE —VIER, FiR A TIA 250 15 25 & iU .

ARHE B AR SRR -

(D W7t ABE BRI FERKIET AR BRNI G, motsssn, KA A i
THE T EAREEHTR. B EEREME GRS PEESFEREHRETN, WA
B R AT BURGE AR AR A @ xS AR Z R ek, T i e
GrATAE, RN TC & R G BB N E . 7E TR NG T JEA b, B S B =l B i
HAR AN 288 % e B @ s .

(2) B HCE g HBTIOR T A S EIRFE R, WS TR . B bR A
BB IR AR SR . SRS P TR T T M @, ARE 1 O ARk — B A 2 2

il

hess

5

B

psi

890 3k 11T



K4 mERT 2022 4£5 2 BRERE

OB IFEA ST, 0 HE G B R BE, e H BERICE A AR BT R, R R R R R A
SR, FHGEN, AT RIAT

(3) A KT~ IE LpIvE & B As A MBE B e 5, BefiSH T Ram
BRI 55 A SRR, o BRI SR F e SR AL,  Hrh EE RS IBR B R E
TR S B R A H it

(4) ZZGPIAT: ZELEHIMOTT AL G PAT, RIS LIRS, BIE 5 Hg, 4
—PATIESF R A G TR, AT BAR S ZE 5 .

(5) JRURE M 4% - AL 8 BN A D 45 30 1 D B ot AL A T H Rl P AT I R AT M s, s T
IR A2 1) 28 G iR o KRR 125 50 e AR OB i 3 A 100, BT 2 BB A RIS I & 22 B EAT R
IR

(6) R GRRBOTAlT - XU FILH G JRI AN 5 150 2 4 OB B AT IR B 0Py, FRAR fEAE ¢
ety AR BTS2 0 HE G 22 T B SN A AL AR IR UG 7K~ DA e 75 4+ B 2 TR 388
SRS, JETREA RS T AW SRR S B SR I 5 . B4 nT LA
SRS T 4R SR, T R R A A F A

(D HEE: EEZIBKIEEWEFIRIL IEH TR B AR MR RS, DERAS
R 5 SRR VR 25 L, 45 B 4 O AORE (e (R B 2 S i oo, SRS A AT BN A T B, (2
AW E AL .

AREEEIEHK 22 HHEERAT CDO15 (112221015), 22 fHF4RFT CD129 (112219129). 21 SHMI4RLT
CD049 (112186578). 22 J M AT MLAR4T CDO65 (1122988700, 22 | M A ML 4R 4T CDO46
(112296842). 21 JR4R4T CD244 (112109244). 22 BARHRAT CD111 (112298591, 22 B 4RAT
CDO10 (112292661) FEHTLATJEH:

BB LRI AM, RIIRAT NS R IR, AR ZFFIB R m AR,
L KA o

B EORAEBLAL, AR P AR AT IR0 T A4 TR SR R AT AR R R AR 5 TSR

PAE, BEM SRS H AT — A Z B AT TS

5.9.3 HAbBE MR

75 £ Fx &% O
17 HARIE 4 1,423. 77
ISR T 5K -
SR 2, -
JRZYST HA ) K 367, 651. 50
HoAth ik -

Ol | [ ||+~




K4 mERT 2022 4£5 2 BRERE

6 HoAth -
&t 369, 075. 27

§ 6 FHREESHTED
BT
s BA A 3 4 4 A0 453,972, 999. 31
A5 ST A 1) 35 4 5 HR U £ 4 758, 683, 120. 66
A B A 1) 35 4 R 2 ] 43 4 886, 017, 729. 03
e HAHH AR 3 4 47 A A 326, 638, 390. 94

§7 Z&EEANGHBEERERR ARSI H YN
AR WAL G BN P T A
§8 I RE PR AMMERER

8.1 HMEMA BB ERFFESHBLEIETISHET 20%H15 0L
A G AR U A B BB R S AL B SR 20%8 15 L

§9 FEXMHEXR

9.1 ZFAXMHHEX
— EKTTETTER Mk

=N RITESE R A WA W HERCLA . B AR B
WU AR A QIR B B0 i E . R e B (B S I i A

9.2 TR
IR SR AE AL S T NI A T
9.3 &R

BeR BT RBAEN, AT TAEE, WI7EE PR NS Bk e Z 6l ek E EnLE . 48
RN T o VR O, R E IR TEARIL G P A MG, (www. orient—fund. com) 2.

AAEEREEEBRMDERAT
202247 H 20 H

Bo11m 11

=




	　 
	§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报告期内本基金运作遵规守信情况说明 
	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报告期债券回购融资情况 
	5.3基金投资组合平均剩余期限 
	5.4报告期内投资组合平均剩余存续期超过240天情况说明 
	5.5报告期末按债券品种分类的债券投资组合 
	5.6报告期末按摊余成本占基金资产净值比例大小排名的前十名债券投资明细 
	5.7“影子定价”与“摊余成本法”确定的基金资产净值的偏离 
	5.8报告期末按摊余成本占基金资产净值比例大小排名的前十名资产支持证券投资明细 
	5.9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 

	§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 


