e [ E R 2R G 3K 78 SRR TR B 3k
JU ot B 7 fh

2021 58 3 RS

ER SEPSS
1. ZBEHFER, ~afAk, REJEE, ERF el S A REERER
®H, TFTEM> & ERRR.
2. R ERAT B R PR B AR B 2T BT T B B B AR

FaEBEA: EERTRGHERAF
FaEE A EERTRGERAE
/4 H: 2021 407 A 01 HE 2021 %9 A 30 H




£—8 EFXER

= & 4 4R T BB RN EE K G K 78 5 A PR E RN S
= i R 208215100351
= b BTG C1030420003064
P BT A NE
= 15 fE R HA R
P 3 R R B 5 i %
#% ¥ Bl 3a T AR
7= i R T R PR3- A)

ALFTACF 101.23%
= o A 4 H 2020-08-14
= o £ 0k I HA 2022-08-15




E-F HME FEAERWERT

B Rt _ H 0 Rt
H _ FRE (D) _ sE (o)
HEEH (7 wBEHK (7 wFgE Co e
2021-09-30 | 1.0430 91,130,000.00 | 1.0430 95,049,036.64
0.61%
2021-06-30 | 1.0367 91,130,000.00 | 1.0367 94,475,950.64




B=R AFHE

31 MRF BT LWL

5 # = RA FEWMEREFWH | FEEEREFH
1 I RRAT T 0.42% 1.54%
2 ERIZES 0.00% 0.00%
3 FHEE LB 7 FENRE 0.00% 0.00%
4 i # 0.00% 0.00%
5 FE AR AR 0.00% 0.00%
6 R a £ R 0.00% 0.00%
7 S BRAT £ B 0.00% 0.00%
8 REF S % % QDI 0.00% 98.46%
9 KK 0.00% 0.00%
10 7 RFFE 0.00% 0.00%
11 NEEe 0.00% 0.00%
12 hEEE 0.00% 0.00%
13 KEEEF & 99.58% 0.00%
14 ZHBRH— W K 0.00% 0.00%

E: BTHEFIEEANWERERE, SEFFWHATREFERE.



32 MR BHAWIT AT >

¥ =4 7K

F =R A

A EH
()

i RF =
H He

= odr S

Bond-Linked Notes-SD656

7 2T A b iy

94,728,860.47

98.46%

N

A& BRAT

94 B4R AT R

1,486,472.04

1.54%

10




3.3 AR F R A IR AERLRR LT *

mF E P

I B 4 #

5 &M

e 1
(%)

| & H IR
(X)

AR I




34 REBMAXBKIHHENR

3.4.1 BEMABI KBET KATHIEFRGFL

S B 4K EER IE % 4 I G
342 BEMABT RBEST AR IEFGIFAL

S B 4K EER IE % 4 I G
343 BEHMAR T XREKERX S

KRBT AR

® R

=4 7K

RHEE

& &8 o)




EME WESEHER

A B BHRRB LU BHRAeLT




ERTE RESH

5.1 #FAEE MR TIE ST

BT e FEMN, BEPARMALR, T BEAR> G, KREELR
ik AN i

5.2 BFXWE BT R, #

5.2.1 7= & i RIS R A48 3K 2 1 L
BREAMEH, PRBEEANFFE T TFLREA TR, RERE, fix
A s A TR B X EEEN

5.22 = i R B F o NS R A48 K 5 1 L
TREF A

5.2.3 @47 £ ® i a NR XA AN ERIIFL
ToAT A b 7



BRE BEKPRER

W 8 W e

TEKF 10257000000844178




BtE PHRAERROEMEERR

ERHEAHREROEMERE L



