LRAIZGHEGFENESFRARSE
2021F BAFER S
20214£12/831H

EEFEN: MRESTHEAFRAHF
EEREN - ARBITROARAF
HEEH HER: 20224201 H 24H



T BURG L (5157 R TR BB R & 2021 4R 58 4 AR

§1 EERSF

BEEEMANNE RS NEFRIEAR G R A EE R EIC . = FHERRIA L
R, JEXTH PR ESTME. AER PR S8 B AR AN ) R A T AT

BT ANHERIT RO A RAAREARE S ERIE, 7202201 H21HE#
T ARG F IS5 Fe bR I E R R A A EENE, RIEEZN BN R
WH R TR H RS .

FEE AR DOSEAE S B R 57 0 R T SR F 2R 4 5, (EARUES:
&—EmA.

RS AN GHARRILAR KR . BTG K, 55 H7EAE BB S w1 R
120 ) SR AS I 4 IR S U B 5

AR IS5 BRER & I .

ARERH2021E10H01 Hg 22021412 A31 H 1k,

§2 E&7AMN

B4 TR AT A R i 5
He4aF A 008897
FeifEir L RIFF A
EE&aFAERH 20204£05 5 08 H
T AR R < 3 A0S i 5,170, 292. 1345

AT 4 °F BHE A I Al S B iR AT B SR

BBt H s B, EFERIXEERRTSE N, S Bt AR
Faf [ 45 .

AIE GRS A E AR A GE AL B I B
BORIEH . e milE s meia o, sk
Wizl AT RS ECE, E A

RpERN R S 4 7 2 28 P2 (R LU, AR
R O R AL (A . SRR AL
‘ U ] e T X 7 0% (2 2 R B
S LB

bR F X 20%+IP IR 3008 H s 25 % X 10%
R N e, BT R e P
s W Rl ECTOT A 5 UGS 7 T B
Nﬁﬁq&fﬁi%ﬁﬁ qjﬂm&nnﬁ] 3(’) HP—(U&%}J Hq& I

Mhsie, RTREGHEESNBEERE,
AF g EER BT Al e HhTE, ERr RS

F20, H12 W




T BURG L (5157 R TR BB R & 2021 4R 58 4 AR

o T DRSS 7K TR R e R et A

FEEEEAN FREGEHEARAA
HETEAN R ARAT B AT IR 7]

§3 EEMFIBIFNESFERN

3.1 EEMEIEHR

A NRMIG
FEM SR AR (202141001 H - 20214E12H31H)
L AH C Sl a8 314, 871. 25
2. A HHE 168, 122. 20
3. IS 515 4 A A0UAS ) i) 0. 0283
4. WK B & %=1 E 5,673, 792. 70
5. HAR I & B H 1. 0974

v A Sl R TR R e AR RN . BBt liea . HARIRON ORE 2 SR EAR
zjﬂlﬁ( ) FHERARSC S R B AR DA 01 S B e in_E A28 fedirE 22 s

>4

I

2+ EREENSHEAR A BIET A AW EAL 5 2 S T g . T AP SEFRi et
KV EART Py

3.2 BERHEFRN
3.2.1 ZE&HPREEKERR SRS BRI RR R
N|45:{a4
\ FHE I i%éﬁt K L UE
1 1S | Bk
2 K ISEE 7 T x| O-60 | @@
HEZQ ® FrifE 22
@
k=1 H 2.99% | 0.54% | 5.19% | 0.42% | -2.20% | 0.12%
it 25 H 8.33% | 0.48% | 9.31% | 0.49% | -0.98% | —0.01%
it k4 10.03% | 0.41% | 12.66% | 0.48% | —2.63% | —0.07%
i & FAENE2 9.74% | 0.39% | 18.99% | 0.53% | —9.25% | —0. 14%

T ARTE S b 45 P I VDA HAIE AT 5 55 48 UK T0% R AR S A R IR 2 2R X 20% -+
TR300F8 U 25 R X 10%.



T BURG L (5157 R TR BB R & 2021 4R 58 4 AR

3.2.2 BEEAFARURESRIHFHERKRRD KHE RSB R R
AR Zh i LR

RS EEARS ISR SRS RS SRR S S R E SR SERHE

(2020&05H08H-2021412A31H)
20% -

15%
10%
5%+

-5

10%-
2020/5/8  2020/8/14  2020/11/26  2021/3/10  2021/6/21  2021/9/2T  2021/12/3L
— ESEERSRIREES — USHRES
T AR EREMH N2020565 H8H, A& G RAMHEANH N el &6
HERI B LB LB S R & B A E .

§4 BEAWSE

4.1 ZE&2E (RESEZHE/N) FHifr

AT 2
somun | Es
g i i
s W T | B | R o

H# | HHY

i 74, Ji{EBloomber gk #H
SEFGIE SR /N 4 o7 P TR

FER 5 [ HA DI T BT i 8 43 bt

i, BRAT &GRS
2021-| 0. 545 T ol SR B, iR
12-02 T PR A IR . 2021455
HAE R RS 25 = H e T
AR R R A AE R PR H 4
G, 20214E9 H4BE AR E R
FIfR A AE R TSRS

—

=N
\H‘\ﬁ Hol
ez R i3

.H+
s

g
i
> H
R
g

=
R 7
>




T BURG L (5157 R TR BB R & 2021 4R 58 4 AR

M, 20214F12 H 84 B AT 465
P (e LI s 5 A S e S e
H, 20214F 12 H 84T AR & 64
H A IR A B o L 4 3
&%,

AFb, AT EAREUE SR AL A
AT KA E N ERERI A7, F
RIL ST LA R I SR 2
01545 H HAE AR B XA 8
RETNEF R RS R ESEH, 2
O17T4E3 H 4T LARFZIA RIS E
REMIEFRREEREEH, 2
01957 H $HAE B A SR AENE R 1%
BRSNS R AR &S
10. 54F | ¥, 20204E8 H4H4F EAR N TR K
R RUE SR T R e 2, 2
021476 H AT _FARBHB IR sh XA
5 A AT L (AR A AR 4% R 4
HEZH, 2021411 H#H4F FHR
e i EARIRIAN R R & 1Y
WEFR RS E 2, 20214F1
2H AT FERMMEIN KN H A
WRAINE R e eS
i,

e L ARIRH A EE H I — RS MR ARMER e 2 H; HixEEaH e kes
[F A 30 H AR RTER, W H AR S S FRERH .

2+ UEFR AL SGEMATI 2 GUEZRI MO G BB T IMED BRI E

A
e

pSRIANN 2020- | 2021-
il 05-08 | 12-02

P S

k>
N E

o

4.2 BEANRE A A ZEGIa A ER 745 0L R 3

RGN, A E BN (hReNRICAEESF B A i) AR
NI IR S ME R e S FNZE, AEMSER ., BT, BUE TSR
U BTS2k B, B AR N ORI KA 2 IS, kS BT BT
B REMNIEE G EFWLE, TEEEN . RIBATH G FUA W H I S0 #rH
A AT o

4.3 APREEMHH
4.3.1 AP G B HPIATENR



T BURG L (5157 R TR BB R & 2021 4R 58 4 AR

WE I, A G E B AL I QEZF SR R e B EH AR AT S iR SR )
FHRIAE S 2 m] BRI A4 2 B BRI L, 3 R Ge AN A5 sAE IR P A% 42
G WIATHAT, REDAFEBR A S Z AR T 5D

4.3.2 RERXHITARIL Y

WEHIN, AEEHNE BN B A G S SIS 2 5e i A H
[ 38 5y JR AL/ ) BRI AT By B iUl 77 24 H S 5% IR O, HAEAE H At vl fE 3
BUIRE 2152 5 A0 2t Far i (10 57 % 52 54T N o

4. 4 REHINE SR R NZIEDHT

WEHIN, B T3 W, ATl ] XUk DI LB T S . 22 B AR = 5 R & ]
T, SEPRANA CGDPIA LAk IR 3 T PR X W), T2 ROk B T, R 322
PG P B 28, T DR R R R R U . RO R AL v, PPTLTI,
PPI-CPIBY T Z R A . BUR LAF SO rfa g K LI, S MBORYERF SN R,
B TURRAE IR AR T IR HERE o A3k S 7E e B K L 70 70 K43 mI % £ XURS WAL 2 AN )
RIRF A, 32 B B AR AN R A B H AR B PO i T e 5, Sems b B RSK KUA%, H
PRAESRBAT ML AN SR 08T RERER AT R I T L 2 o SR A, FRATR IE BB FEBOIRAN
1A T RAT AT RS ONL 2 T A BE SR, S IR B e O B0 B2, & R
HIfG, (ARG R s PR E RS .

4.5 WEHAESH W SRI
BT IR EAR T GURs e i 2 e i AU E N L. 097478, AMEHIA, Eeh
BUREIE R N2. 99%,  [FIME St LB R AN 2t %< 5. 19%.

4.6 WMEHNESFA ABEESH = ERE RN

ARHE2021410 01 H 2220214E12 H 31 H A1 55 B8 P AR T LT 7370 Atk
FAEESN A TAF H IS ER T LT A uhIEe, REEEHE A b EIER
SRR RTTZ

§5 BEAGHRE

5.1 EMRESHHEHNR

pa B S 0) ob 4 L T I L A5
(%)
1| BEEH 644, 150. 00 11.19
Horprs 2 644, 150. 00 11.19
2 | HEeET - -




R R 07

RS R R4 2021 R4 4 B

3| BEE R T 4,671, 943. 83 81.14
Hrp: fize 4,671, 943. 83 81. 14
B SCHFIE S - -
4 | R - -
5 S RIATAE R - -
6 | ENRELEHT - -
Forpre SEWrECRIE R SN B )

IR 4 il BT
7 i%ﬁﬁ'ﬂ EREN e 431, 867. 53 7. 50
8 | HAhmwE” 10, 188. 66 0.18
9 | Ait 5, 758, 150. 02 100. 00

e RESARE PIARFA @ T AE Gy LI 5F AR

5.2 WMEMIRBATIL AR ERHAS
5.2. 1 MEHREATU D RNENBRER B HS

AN AT 25 AR E o) o B T B ] (%)
A AR RS B D - -
B KA - -
C | &k 545, 524. 00 9.61
D 3;31?“1 BIBKE 74, 910. 00 1.32
E | &3k - -
Foo| #iERMEE - -
G | iz EhAEFHREDLY - -
H | fEmfisEglk - -
: 15 B &5 A S B B B

NI &4
T | &Rl - -
K| pattk - -
Lo | FSEARE & S5l - -
M| BEERE AR RS 23, 716. 00 0. 42
\ IKFI S BRI H 8 it B B

BRI 4




T BURG L (5157 R TR BB R & 2021 4R 58 4 AR

JE RS A& AN A R

L P ) )
P | #HAE - -
Q | DAARSTIE - B
R | Xt BRI - -
S | %A - -
&t 644, 150. 00 11. 35
5.2.2 MEMREATW A RPEBEREREREALAS
A G AR R A A 30 e R S 3 5 o AL ) 5 B 1 R I
5.3 GHARRA oM1A o5 F B 7= FE Ho B K/ HEFP AT 42 R B B A 48
z BERE | mEan | REM | ARKEGY gfﬁfﬁi {f
1 | 688390 ] 72 200 91, 916. 00 1.62
2 | 600900 KIS 3, 300 74, 910. 00 1.32
3 | 002791 IRBA 4 400 72, 636. 00 1.28
4 | 688116 REFHY 400 59, 716. 00 1.05
5 | 002466 oA N4 500 53, 500. 00 0. 94
6 | 002507 R REVESE 1, 400 52, 920. 00 0.93
7 | 603806 T 400 52, 220. 00 0.92
8 | 002812 RE Ay 200 50, 080. 00 0. 88
9 | 300760 B RST 100 38, 080. 00 0. 67
10 | 300073 E=PARE 557 300 26, 061. 00 0. 46
5.4 WEMRLRBFMMTRAFAFRELAS
e e ARt o) gfﬁﬁ%gf
[ 2K i 75 33, 619. 20 0. 59
2 JAT YR - -
3 SR - -
Hr: BUEMEE&R - -
4 A |Aie=s - -
5 A T AR B 55 - -




T BURG L (5157 R TR BB R & 2021 4R 58 4 AR

6 B SR - -
7 Al CRTAZ #f50) 4,638, 324. 63 81.75
8 [ERIZea: - =
9 Hopt - —
10 it 4,671, 943. 83 82. 34

5.5 MEWARIE A SMME b2 & H 7= 13E LI R/ NHEFF BT T4 B 3R 40

z g QRS | iR AR e (5K 2~ FeirE (o) gﬁﬁ%;?
1| 113044 | KFEEGH 4, 300 470, 592. 00 8. 29
2 | 123111 | ZRIA#%3 2, 700 454, 086. 00 8. 00
3| 118000 | FEocHEfsw 2, 100 398, 979. 00 7.03
4 | 110053 | 74REAw 2, 900 343, 244. 00 6. 05
5 | 113011 | Yo KR¥EfR 2, 500 280, 050. 00 4. 94

5.6 P HIRIZA RME G EE T 1H#E LB R/NHER BRI 148 B SCRAESR L 9
|
AT AR HIAR AR I B SRR -

5.7 MBHIRILA RME HEE T 13E LB R/ NHEFF R 148 5t &R 30 9 40
AIEEAMEHIRARFFA T2 )R -

5.8 MEHAIRIEA SCME b2 & F 7™ 13H Lo R/ HERF TR TL A2 BUIER B B 40
AT ARG HIARRFFABGIE

5.9 MEHIRAE B H IR 52 FH O i W
AT AR T IR AR IR BT 1 O

5.10 &R A S F K HHUA AL 5 B A
AT AR T AR AR A5 5 [ 1 2

5.11 BBEHAWMEHE

5.11. 1 REEBBFEHRITBIESFMRIT ERARREHAREHIRER I LREAE. &
HEEBRFRIET BRI RAT R, PEXRRBITRHBBERAF . FI/RUERG AR
A7 BEFI/RERBBRGERAR HIAER G R BT —FEANZ2RERTAFE
Tt ATHER. 200, BRI BEIHERBENERZE LR, AELSHE

Fomi, L12m



T BURG L (5157 R TR BB R & 2021 4R 58 4 AR

FHRBRRREEFAFSHREREALESSFRNER. RERERS, FEEREN
B+ SR K R AT EARER SR H il —F N EE RBIATTES. AT HIHEE.

5.11.2 AREEHRHENM TR REERFBHES S FME N ZEREE.

5.11. 3 HARE=HH K
75 ZFR &8 (7T)

£ HIRIES 842. 54
ST 55375 5K -
IMidive il -
SR 9, 346. 12
JS AT FR K -
oAl B2 WK -
FHoft -
it 10, 188. 66

(ool BN BNepl BN I BT BEGCE N

5.11. 4 MEWIRFFA AL THBOAR AT S 657 A4

{z FHEAID | AR ARME o o 3 4 = 1 LU A8 (%)

1 | 113044 K 470, 592. 00 8.29
2 | 123111 IR E3 454, 086. 00 8. 00
3 | 118000 F T it 398, 979. 00 7.03
4 | 110053 IVEREE A5 343, 244. 00 6. 05
5 | 113011 JER i 280, 050. 00 4. 94
6 | 128137 R 254, 560. 00 4. 49
7 | 127037 FRE e Aot 211, 288. 00 3.72
8 | 128046 PR At 189, 430. 00 3.34
9 | 127030 REHT % 5 186, 868. 00 3.29
10| 113616 T IR Aot 185, 713. 00 3.27
11 | 123060 BiNE e 168, 816. 00 2.98
12 | 113051 Rl 230 162, 477. 00 2. 86
13 | 123078 KL 136, 760. 00 2.41
14 | 128140 Tt 130, 776. 00 2.30
15 | 127036 — ARt 127, 737. 00 2.25

B0, 12 7MW



T BURG L (5157 R TR BB R & 2021 4R 58 4 AR

16 | 127011 L2 127, 464. 00 2.25
17 | 127020 Hh < 5 it 124, 958. 63 2.20
18 | 128081 Mg e it 120, 519. 00 2.12
19 | 127012 FH B e ot 118, 980. 00 2. 10
20 | 123114 = 113, 556. 00 2. 00
21 | 113593 LA 63, 028. 00 1. 11
22 | 123050 B RER 56, 816. 00 1. 00
23 | 113582 KB A5 38, 179. 00 0. 67
5.11.5 & PIRAT 48 B = AR 5Z FRAF 00 A 5 B
AR FE G AR AR AT+ 4 B SR T AR AE TR 32 PRAS L
5.11. 6 FHEAGHRE R A SRR
I AR, GRS h 2 5 &1 ] Re e R 2
§6 HBAESEHHES)

B
i T HH BRI 8 A A 6,539, 517. 17
i S0 1) 5 4 P O 3 0 288, 952. 31
P iR S0 1) 25 4 A s [ 4y 0 1,658, 177. 35
5 HASH R EE 4R 0 A2 B i 8 (4 ek 2> DA ~
“=7 1A
i S R 5 4 30 40 5,170, 292. 13

TE: RO BUE e BNA ;  JERE [ 47 5 A i A
§7 EeBEANZHERR&RRAEEFR

7.1 BR&EEARFHEAESHTRIHER
AR A B BRI A B S H

7.2 R&EBANZHERTREREAR ST Z VA
AR T I B BRI HY A7 B e i A R

§8 FMBREEFHRNAMERSER

8.1 EMINE—BREE A ES OB LSS D BB IT20%H 1H 5

BT, 12 7W



T BURG L (5157 R TR BB R & 2021 4R 58 4 AR

T JT PN AR B g TG B PR B A AT J e i W L Bk B BRI 20% A T L

8.2 MBI RE PSRN HMERER
T

§9 HFBENXHHEX

9.1 FEXMHER

o RN S 1R ST R AT ARG I 5 R AR IE S 4% R R A 1) A
(R AR GRS R R R R R R & S & FH)

(R AR ORI 5 BUUE R R B 4T T U0

(_EAR AT 3L RS G R R 3 W 3L S FH S5 T 1)

A= NN e i1 R = | £ AN
‘ﬁ%%ﬁf*lﬁ%%ﬂ%ﬁﬂtﬁﬁﬁ%%%ﬁﬁ%

@Cﬂ»-bool\)r—A
P

9.2 THiHh
HEEHN. EESILENW AT

9.3 ERFR
BRETEE N AN B ESEHN . EEFTE NIRRT
BE BN ATAE BwALEN, TR EHARSEEN, BRETE: 021-60231999, A

&) M 3E: www. boscam. com. cn.

PRESEEARAF]
20224F01 H 24H



	上银可转债精选债券型证券投资基金
	2021年第4季度报告
	2021年12月31日
	基金管理人:上银基金管理有限公司
	基金托管人:招商银行股份有限公司
	报告送出日期:2022年01月24日
	§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 管理人对报告期内本基金运作遵规守信情况的说明
	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 报告期末按行业分类的股票投资组合
	5.3 报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 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情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 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
	8.2 影响投资者决策的其他重要信息

	§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


