#LEMGEE

2021 =

—
=N
f—a

512

=R

2021 £3 A 31 H

EEBHEN: BLESETEFRAF
EEEEBAN: YEBRITROAERAF
WEZRHHRE: 202144 A 21 H



FeRITMN 2021 4R 1 R

§1 EERT

G I\ (T 2 I RE AR 5 FR AR R B 15 P WA sl KRR
X HL P AT FTIEME . VP 5 B AR AN B 8 T AT

BEETE NP EBATRNDARARREARE S G FME, T 2021 4 A 19 HEZK 7 ARSE
T S HEAR . ERIMA R A G EENE, REERABAAEREICE. R PRI
#E R

B BN ZRUE LAWSAE L S 57 0 5 ) BT S R 4 B8 77, (RANMRIE IR & — e J )

HES A SRR AT I . B AR, 454 1F 1F B0 e Bl I A7 4 i
&R

AAR T % RER S T

AARAE I 2021 4 1 F 1 BAEE 2021 4 3 A 31 ALk,

§ 2 &7
Fe o TIFR St
H & TG 070008
S (Y LTI R
HeAFEMH 200543 H 18 H

T IR I A0 AL A

10, 877, 280, 598. 79 11

BBt Hbr

JIRGE I 2 AR, 8RG8 57 LR HE Y
e i -

LR SRS YR WA TS (FEAHE: FIZEK BIREIKE.
GDP MK, TR R, Bl R, BRI H %R
AEL IEER), RE A FIRR AR (K/F /5 Fl
Ee oA o ARYE SR IR AR (FEAHE: P
BIHARZ G5 Lo PIMREREFAEL. B
PR RS, e A S R L
i o

BAREFG: BEART I B RS 200 B I B SR

B2 % 7 P B SR o

b & L S v b T B A kR

AR YA 2 4541 AF L HA BRI sl Vs fRIE

REEHAN IS A IR AF

HEEFEEN Hh EARAT I A PR A 7]

T8 5 R I R FESRTRm A FESLDEm B FESLTRM E

T B B HE AL A 070008 070088 001812

S T R4 0 0 L 7,336,8;?,372.37 3,373,12:,696.94 167,2925529.48

%200 3k 13




FeRITMN 2021 4R 1 R

§ 3 EEMFEIIMESIHERI

3.1 ZEWM SR

Bfr: ARt
ESCYIE S i v AW (20214 1 H 1 H-2021 £ 3 H 31 HD
FSEBEm A F SR B FSLBE M E
1 AR E sl 42,072, 683. 63 21, 962, 258. 71 902, 766. 24
2. A A 42,072, 683. 63 21, 962, 258. 71 902, 766. 24

3. IR & 5 1

7, 336, 829, 372. 37

3,373, 158, 696. 94

167, 292, 529. 48

e (D) A CSEHGER EEE SAAR N Beirilas . HARON CA S 2 e e 22z as)
FIBRAOR 2 R AR, AR A ) Cse B s in LA e AR s s, B F ARGk
IR EAAZSE, Kk, A e EARS N E, A O Se B s AAS I 1 g AR <5 o

(2) AFEETFA NN/ H I ESE 53 S 10 % 3k -
(3) AHe o iitd H a8 At

3.2 EEHERIN
3. 2. 1 BE&MPUHER IR R H 5 RS LB R 2 F T EL R

= e Al
FESLTRM A

y b &5 b s R v
. HEU R R g b e e,
WB B E g b E] ©—0) @—®@
HZQ IEHEIE)
@
HE=AH 0.5521% 0.0013% 0. 0862% 0. 0000% 0. 4659% 0.0013%
tEANH 1. 0708% 0.0012% 0. 1744% 0. 0000% 0. 8964% 0.0012%
itk —4F 1. 8828% 0. 0015% 0. 3500% 0. 0000% 1. 5328% 0. 0015%
SR o 7. 8536% 0.0021% 1. 0546% 0. 0000% 6. 7990% 0.0021%
oA 15. 0018% 0. 0023% 1. 7633% 0. 0000% 13. 2385% 0. 0023%
HesE
Eii&;;g;/\ 66. 1288% 0. 0067% 11. 3855% 0.0018% 54. 7433% 0. 0049%
X 7
FSLIRN B
y b &5 b s ik v
: . UG E <y ANt = 58 3 I
WB EBEERO| T T s b ] ©—0) @—@
HEZEZD IEHEIE) @
HE=AH 0.6116% 0.0013% 0. 0862% 0. 0000% 0. 5254% 0.0013%
TEATH 1. 1917% 0. 0012% 0. 1744% 0. 0000% 1.0173% 0. 0012%
itk —4F 2.1275% 0. 0015% 0. 3500% 0. 0000% 1. 7775% 0. 0015%
k=R 8. 6337% 0.0021% 1. 0546% 0. 0000% 7. 5791% 0.0021%
HEH 16. 3908% 0. 0023% 1. 7633% 0. 0000% 14. 6275% 0. 0023%
ﬁ/\/_\~
51?&;22%5? 34. 5957% 0. 0036% 2.9399% 0. 0000% 31. 6558% 0. 0036%
gy 7
FSLIRME




FeRITMN 2021 4R 1 R

. Mk &5 L A v
. VR I B 28R MY St s v o
e RO - quﬁ%g) WA EFHEE O—06 @—@
@
HE=AH 0. 5520% 0. 0013% 0. 0862% 0. 0000% 0. 4658% 0. 0013%
LEANTH 1.0710% 0. 0012% 0. 1744% 0. 0000% 0. 8966% 0. 0012%
4 1. 8831% 0. 0015% 0. 3500% 0. 0000% 1.5331% 0. 0015%
U o 7.8529% 0. 0021% 1. 0546% 0. 0000% 6. 7983% 0.0021%
HEA1H
51?&%;2%/\ 14. 8419% 0. 0023% 1. 7448% 0. 0000% 13.0971% 0. 0023%
% &

3.2.2 BESAFAMURES RIHFERR R RHE RS EREHE R

RABF KR

FIREMAR T FE WS F -5 R A b i bb B 2 AE W2 3 i i S8 5 35 % b B

(20054038188 = 2021403A31H)

63.00%
56.00%
49.00%
42.00%
35.00%
28.00%
21.00%
14.00%

7.00%

0.00%

2005-03-18
2006-01-20

2006-11-24

—
<
<o}
<
[2e]
(=}
(=]
™~

2009-06-05
2010-04-09
2011-02-11

M
o
)
<
M
]
]
~

2014-06-27

2015-05-01
2016-03-04
2017-01-06

2017-11-10

3t | 2007-09-28

KE AT ERE

#12011-12-16

o)
-
=
-
o~
N
o
~
=
T

22K

R TFARI TR ARG |

2018-09-14
2019-07-19

2020-05-22

PR WM BRI AW F -5 R A b i bb B 2 /WS 3 i i S8 5 3% b B

(2012412A178 = 20214¢03H31H)

2021-03-31

36.00%
32.00%
28.00%
24.00%
20.00%
16.00%
12.00%

8.00%

4.00%

0.00%

2012-12-17
2013-05-25

2013-10-31

2014-09-14

2015-07-29
2016-01-04

—
<
=
=
I~
—
=
~

2018-03-09
2018-08-15
2019-01-21

2019-06-29

it | 2014-04-08

)5

213

i | 2015-02-20

MBRitfEWE

#12016-06-11
it 2016-11-17

K

ETBRI PR A |

2019-12-05
2020-05-12

2020-10-18

2021-03-31




FeRITMN 2021 4R 1 R

FEREMERT R ERREES AR RE AR RN R 8B EH LA

(201604 4208 = 2021403H31H)

16.00%
14.00%
12.00%
10.00%
8.00%
6.00%
4.00%
2.00%
0.00%
8§ 3 AR 38 7 3 8§ 8 &8 F s 7 a3 F 8"
52383809 4838338883388 9 3
|—EREFERIhaEERE — BRETMERI DR EAREE]
e EESSFAEERH NS E, ARSHESAFAMER 3 MHNECH, SOl
N AR JE 4 1Y) 25 TS 72 T L LU U 7 e 4 B TR 200
§4 BEAMRE
4.1 BE&EAE (HESL8 /D) #in
EARFEEMESZ IR | F25 Ml .
BE W A | mam | R B
AHL
TS
Rifi. 3%
LE. EATIRT ST IR A IR A A, A Fif5i
L e =E A5 [ Gt R D sl v EE T
ﬁm‘%ZwM£U%B Y, JI1A] S £ O rp EARAT W B R A
I [SRMEE ¥ - 154 |2 2017 4F 2 HIMANFE SR FA R
Rifi. 3% A7), WERNAFRE B TAE, YRR
S BtA RILE L, Wil A
Rifi. 3% SO BEHs
SR
MR A Ak
&5 H
A H 4
Fa S R A o o] IS IS £ 5 ERAT M A A PR s vl 48
mm\ﬁzwuﬁqu LTI B T 528 5 R R T 4
5K SCIH |SeE . - 1248 . 2014 4F 4 A\ FE S5 G HAT R
Trifiy 5% W), BB A R 2 P Rt
S L E WA, AR Mok s
Trifiy 5%
50 3L 13




FeRITMN 2021 4R 1 R

53N A
HREI 53
. R
PR B

P

Bk
IN O S S B d
EABE R A RE

%ﬁmﬂamﬁaéﬁa

ol IS
o

T S
ffiids.
%K 64>
BRI 5t
I K
e £ £t
I K
FaBkalift
e #
Sk
Hf fot

K
fil - 1

M. Fsk
g
oz
SRR
Aifii e
ez

2020 4F 4 H 17
H

11 4¢

B F Futex Trading Ltd 815:3c 5 ;. db
wE G BR TR A mIA I A A
CEMARARGFZ S R, 2012 4F 8
HIMAZE SRS E AR AR, BE65F
Lo i, WARERT SRR Rk 22
P, LA, CFA. BEARES ML T
.

e (D HEEELHN

YEERHI ONFEES SRS, ERAFEEEELEE R

F” $RARYE 2 =] e i AR B YT “ SR H SR 2 =] ke i E 1A s H 400
(2) AEFF AL AT SR GIEFRA ML A BEAR A BEIMED BIAR SSHE

4.2 REHNFE S EENTERILREHA

WA, ARESEHENHENE T GEFRE)

CUEZF BB ) & TR BV

GasLhimmigst e aF) MEMAAREEEMIE, REWSEM . B ser s e
RIS I T, R R R AL b, RS i ais A NSRBI it . ARG IsfEE
BTG REAE M S S R HUE ML E, T E R M HRrA ARz AT 9.

4.3 PR GET U

=i
pies
—_
w

=




FeRITMN 2021 4R 1 R

4.3. 1 A PR 5% EHHATHEL
WEHN, BEEHENRPATIER S GEFRBRSEHA R AT 56 EHFE L) A

NA NI TG, SR GTH SR B AR R, RS IRER . &5
FEBCRISE I B R T 2 AT AP IINL & 8 583 5 S H N 32K 5 I A T A2 S AT 4
PRSI FREE IR SGE, HOR AT S IR SEEL; @I 1T ARG TS5 5 Uit
ITHE IS, AP N EHROPA SRAS .
4.3.2 RERZHT L TR

WEHN, ARSRELERTELHITN.
4. 4 APV BB SO (4T

ST EREGRE IR, £ DR PPT Mg RIS R, TR imdE R RS, Tk
W IESEANEAE . 1 H PPT @K HRIMTAZ A CPT 5555, M2 Rtk itk 4k 8/ g R, TolkA:r=
J7 T ) R R s 2 Al PMT S8 =N T [k, @A Bt . T 3 A Tk S hn e odis
B BT T ANGR, R A DU I BB AR 3 0 PMI BT ECGE,  (HA k2 B Ty
B, SBRAE BRI RO T A B IR T ATREAE IR . R CPT R A BIVEIRE, i sE
RO T8 i 52 205 IR AN G 7T AE 53 (152 1 LBk, A PPT bt 46 e il An b3k

MBI, — RN AT @HE L PITEa R, e EVAT 2 A TRy
fit, BRMBURIES: “FafE. R KfE. SBUERE” BRI . [FNBORIT BARRR T2k,
TRIFRETT . R E, PREF M2 FIAL R [ 44 L2 GRS AR VLA . 2544 F, Xl ¥ .
R, HORRH A NS VISR AN, X s it W7, R ARAT ST 1A 4k 4k
NN MPA AL B B JBNMERES: 1 3 T RIS A NI 17, EROT 51 3R,
WO T A0 5 o

WIAETT0, f£20 7 1A /MG FEE, SRR ERAT PRI, ARREBEAAT
FERFE. 20 3 HRE  OMO  BUBCA IR, EWBERS SN S T # S it mz
AR BURAT R BAEF R E IR e TR Mt dr, SEOTMp AR BIR R, &
ST, 7 RIBIEFRYERF 2. 2%

MEHRAETIE, AR FRIFRERTUREN, EEERIE, USRS Z el E 2485, RiG
Fo B e HRATAE R BRI FEDNLAE R, EEBLeR M, (REEH G TR TaE; FIn, iR
AT ARG B BUEL L] G PR IR A AL A Y], AR o 2 ) 4P SE AL A o 7 AL 45 115 XU
BWE, 1 BRGNS S oo B R IVBesl, Bk gerfa, el 7%
SVE. EhEA R ERT B AR, JF R & R S 4 2 4, s ERSTE REF, A h—

BT 13



FeRITMN 2021 4R 1 R

BrBAMET A, GG 24 UWaidT T 1 RIFHEGL.

4.5 MEHNESKNL SR
AR W SLTE T A RS AUF W E N 0. 5521%, FESLLEM B MRS M

N 0.6116%, FESEHEM E B34S AUEEI RN 0. 5520%, & bR FEHER G R N 0. 0862%.

4.6 MEMARERTFH ANBEREEH = ERE R

T
§ 5 MRAGHRE
5. 1 i EHREZESTEFHESEBN

s TiH SH () R BRI (%)

1 i U R P 3,922, 275, 870. 45 35. 51
Hrh, iz 3, 695, 198, 870. 45 33. 45

%P S
o BTSORIE 997, 077, 000. 00 2.06
%

2 PENRESETE 907, 032, 795. 71 8.21
A ST =R I - -
SN IR Gl e
ERAT A7 RN 45 55 2%

3 . 6, 111, 468, 244. 74 55. 33
it &&it

4 | HAhwgtre 104, 561, 550. 90 0.95

5 | &it 11, 045, 338, 461. 80 100. 00

5. 2 i B35 B R ¥ 1B I
5 TiH IS IR E ] (%)
1 5 HH P A5 5 [ A ik 7 4% 40 1.15
Horpre SR n] ) R gt =
. o IS VR

75 i H S )

N = Hetsl (%)

2 T2 BAA 5725 0] ) il 5% 42 40 . -

Hodr: ST B = -

T AR I 6T R Eh BT AR AU IR S I A H R BT R AT & TG R S99 67 [ R 5t R
W < B R D L A5 D o YT P R R B A A o R < L B ) R BT
51 3% 1E 81 W A 3% & R 1T e & 37 7= 18 E K 20% ) i B

5 ST A B A 5073 1 [ A 1) % < A U AR R B 7 1 HEL R 20%.
5.3 HEHHASFHFIRIIR
5.3. 1 HEAGTFHIFRHRELF L

o8 I 131




FeRITMN 2021 4R 1 R

W KA

i AR IR BT A A S 3 AR IR 87
T A BB 2L T 2R A R e e L 92
i 31 N P55 2 T R AR IR A A 82

MEH A BB A S TR RBRED 120 RIEHLBLH
R P AR 5 BB 2 T AR AR IR R B 120 K.

5. 3. 2 MEFART R A& FHRR TR L

g

35580 4% R

B IIBR BT o 2 g B 1
TERTEEE] o)

A IR A L S e B
ERIEES] (%)

1

30 KL

36. 35

1. 47

b RIRAFEIIE 397 RIGES)
LESE

30 K () —60 K

6. 39

b RIRAFEIIE 397 RIGEFS)
LESE

60 X (%) —90 K

29. 05

b RIRAFEIIE 397 RIGES)
LESE

90 K (&) —120 K

5.75

b FIRAAEIE 397 RAEFS
kS

120 R (&) —397 K (&)

23. 04

b FIRAFEIRE 397 RAEFS
kS

aif

100. 58

1. 47

5. 4 MEW A BBA SRR LM 240 RIGHLUH
AP RN 5 AL TR S R 240 K.

5.5 EMARE B WA TR BEERTAE

75 A

MREA G

G R R E L] (o)

EESE

20, 089, 104. 88

AT

wm_‘gdu%

e fiF

570, 125, 218. 10

Horp. BUE

V<Rl 5t

570, 125, 218. 10

b iR

220, 000, 000. 00

ALl e SR

860, 045, 743. 22

SR

20, 095, 401. 59

Foom 3 131




FeRITMN 2021 4R 1 R

ENI&ZE: 2,004, 843, 402. 66 18. 43
HoAh - -
it 3, 695, 198, 870. 45 33.97
Tl 4> A7 22 1
0 @it 397 KR B N
137 8 F) %
fiid5
o BERP, RS RA RS G AR, WIS A B G R R AR
TEMN IR S
5. 6 WG HIREMER A 5 FH ST =3 E A R/ANHES KBl T 2R R R 4
b L T
Fs A itk |GimtiE K PR A (8D HE Ll
(%)
1 180208 18 [EFF 08 2, 500, 000 250, 231, 104. 56 2. 30
21 I ERAT
2 112121053 HIERAT 2, 000, 000 199, 341, 130. 40 1.83
CD053
20 FEBEARAT
3 112005174 BERAT 2, 000, 000 198, 844, 902. 87 1.83
CD174
20 1k =
4 112018475 ERLART 2, 000, 000 198, 825, 848. 42 1.83
CD475
20 FBEHRIT
5 112007197 TR RAT 2, 000, 000 198, 819, 742. 27 1.83
CD197
20 Wi ERAT
6 112013120 T ARAT 2, 000, 000 198, 814, 351. 40 1.83
CD120
7 149324 20 3% %5 D5 1, 600, 000 160, 000, 000. 00 1. 47
20 18 17
8 112096840 I8 ERAT 1, 500, 000 149, 904, 739. 65 1.38
CD015
20 BRI ERAT
9 112074846 BT RAT 1, 500, 000 149, 105, 093. 27 1.37
CD147
10 110220 11 [EFF 20 1, 400, 000 140, 054, 379. 66 1.29
5.7 “BeTFREM” 5 “WMRBEE” HxRES T HENINE
TiH i 25 1
R 3 PN e S B IR AEXHEAE 0. 25 (5) —0. 5%[E] R AR 0
S 3 PN 2 P 1) e e 0. 0769%
S 3 PN 2 1) B AR AL -0.0193%
s 1 A RS AR H A B9 R I 45 1) 187 B3 0. 0308%

R A S 2 P ) A XHELIA B 0. 25% 1% 4t it B
WS IR AL 5 H T 2 BE I ZEAHE I RIBH] 0. 25%.
R 5 3 A IE A 25 P R XA ) 0. 5% 1t i B
WS IR RN 5 H I 2 L AR HE ) RIB 2] 0. 5%,

10 3L 137




FeRITMN 2021 4R 1 R

5. 8 M EARIZ MR A G 2 & P 1#H LL I R/ HER BT+ 48 P SCRAESR IR
GEE

. o . ’ o 5 B A T PR Y
2= FHRR | FHSHK HE D WA RA (T -
Eel (%)
1 169995 8 BRIBE AO1 900, 000 90, 000, 000. 00 0.83
2 168790 =V 04A2 360, 000 36, 000, 000. 00 0.33
3 169389 4 FRE A2 350, 000 35, 000, 000. 00 0. 32
4 169864 7 BRIEE A02 300, 000 30, 000, 000. 00 0.28
5 179244 AXIBE 9A01 200, 000 20, 000, 000. 00 0.18
21 7 [13%
6 2189095 ?D%“E% * 100, 000 10, 000, 000. 00 0.09
14
7 169821 T 02A1 50, 000 5, 000, 000. 00 0. 05
21 TILEW
8 2189072 jﬁ Z 50, 000 1,077, 000. 00 0.01
2 flto

T WMEHIR, ARGFFA LK 8 LB SCRHETF .

5.9 B A AHE ME

5.9. 1 &M IT AR Y
ANHE R P 2 i AAHE, e BUK I (E A6 2 PR F708 1,00 ARTTITC.

AT AR AR AR, BIASELXT R LSRN AR, $2 52 A R B R A R I e H RN
RO 53, EHTRAR IR R, & H TR sk

5.9.2 ZEERHIETHHIEFNRT AT NI RERILREE, K
R EHmE H o —FAZBATER LTHFER

(1) 2021 4E 1 A 8 H, " EHAT IR MBS F R RS RATBUE T E B ATFR GRGIT
P 20201 67 5D, X FIFRRAT A I BUR I IR 55 550 H S kb Bt bk i se, T
2020 4F 12 7 25 HAEMATECRE Tl kg, 115K 4880 JiJC.

ARIEETT “18 HIF 08 (180208)7, “11 EIF 20 (1102200 ™ MIYRFEFEF UM : JEF%t
18 [EFF 08 11 [EFF 20 (M5 BT LA S L riidp i, ABEEHHE T “18 [EIF 087, “11 [T
207 BFFMIRSRIRAE, Ao )4 00 B ) BE (R A G RILE

(2) MEMINATES BRI TRIUESR T, HAb SRS AT R T RS ) R,
BPEAR ) E BT — R A2 B ATFIE ST, AbT.

5. 9. 3 FHABTE=HI K

75 SR &8 o)

1 17 H ORIIE 4 1,457.87
2 RESCIE 7 K -
3 LR IS, 83, 955, 637. 37
4 I YAT HA T K 19, 474, 455. 66

o1l 4k 13750



FeRITMN 2021 4R 1 R

5 oAt SR 1, 130, 000. 00

6 R 9 -
7 HAth -
8 it 104, 561, 550. 90

5.9. 4 BBEA ARG HERIFHAN S AR

T

§ 6 FFREEHHED)

AL fy

i H

FEBTM A

FLTTm B

FLME

i 5 1913
IRy
LA

7,721,090, 166. 35

3, 526, 670, 926. 46

199, 606, 475. 69

i 5 1913
[HE- S35}
H 7 45

3,299, 735, 935. 77

1, 320, 283, 649. 85

222, 386, 831. 97

i 5 1913
[HE- S35}
B[] 3 51

3, 683, 996, 729. 75

1,473,795, 879. 37

254,700, 778. 18

i 5 1913
KEEM
LA

7,336, 829, 372. 37

3,373, 158, 696. 94

167, 292, 529. 48

VE: R ST AR e F I B LA R BN I S B ST SRR R A, e R ] £

M Bk < 1y B B e 2 R R A

$7 REBHEANCHBERRERRARSTH HAH

o
§8 BEXMHHEF

8.1 RBEXHER
(1) rp IR b 2 i 52 52 0% T i 2R e S AR 1 S A
(2) GEsElRmiiiniEEEEEE)
(3) (GEERMITHEEHER )
(4 (FEEBEMHIHEESIESFREIL
(5) 4

(6) F 75 I Py 5 SE B T T 3 Bk < o (95 0 A o

o120 4& 13750




FeRITMN 2021 4R 1 R

8. 2 FAHUH &
AE ST S PH X 22 [ 1AM A 21 S bt E BRE SR C FEE 7k 124 B St & B TR A F
8.3 AR

(1) BHEerify: ZpEE TEH 8:30-11:30, 13:00-17:30, BEEE A Rt iy, thalieT
ARSI ENE

(2) Wshesif]): FEEEEAMLE: http://www. jsfund. cn

B EXS ARG WA B, WA WAR G G RS B AR A, &G 400-600-8800,
ok BT, B-mail:service@jsfund. en.

BLEESEHARAA
202144 A 21 H

o133

Dz

1370



