IRREFMBESHIEFRAES

2021 &

—
N
e

512

Eien

2021 =3 A 31 H

EEEHEAN: ARESEHEARAF
EEFLEN: | RIEERNARAH
HMEEHHB: 202144 H 22 H



Al 78 SE AP NI A RUIE R 0BT 2R 2 2021 4R35 1 TR

$1 EEIRR

FE G TN 2 RO RIE AR BT ORI AEE R L8 PRI B s,
RN LA AR BSOS B AR AN ) B A ST

HETENTKIER R A R A A REATEESRE, T 202144 H 19 HEZ 7 A4k
ISR AR IR A SRS N, RIEERARAAEREICE. R FHERRIR
RV U R

B E K LLSEE H B 5 A SR BN IS F R 557, (HAVBRIESE & — E A

I SOFAACRILARMKE I . BeoEA KB, BB AR 5B ST R A A A A
e SNk EE AL R LR

AR I 55 BORER 2 8 U

AAREHIA 2021 1 A 1 Hi#EE 3 31 Hik.

§ 2 EEM MmN

B & TR FR [ PN AIRE

Wy M TRTFR -

e AL 008997

I 008997

e A (i BAL TR

HEAFRAMH 2020 £ 4 H 27 H

A5 JHAR B S 0 3 S A 28, 502, 986. 85 {7
RIS EIRILCE . USRS RR,

s b 24 T [ 22 5% i K R AR B A SR g

) I F],  AE PR XU A DR 4R R 4 sh M R

P, B8R IE 4\l 5 L v 1) 5 A 14
AEE GBI N A B R AT R A, K
U IR, AW WA AT AR B, 45 A
EF5 7 3 4 38 Ge ke DA DA B oA >k — Bt [) P &%
KT RS THAN 35 R A R R 2, 1 e

LT RS ] 7 YA A S BT 7 AN A S B 7 AN 4 A5 TR T L
B, B T IHIB TR LA R S RSB 7 KU1
SRRFAE AR AR AL, ShAS TR = 3 Wt Lh
B, J15 A AR S s E R, R
B XU U S A 7

L s PR 300 FEEUR SR X T0%+FfE LA 4 (A

N&G R & 3 ) Haal 25 % X 30%
REEG IR G TS, KPP X5 FUH I

AR AT 2 4541 AOPACT IR RIS, & T i A EE & A0 57 i
W4,

A== N RIS EHAIR A

#2414 W



Al 78 SE AP NI A RUIE R 0BT 2R 2 2021 4R35 1 TR

HEEFEEN 7 IRUES I A R A 7]

T o A A A TR FR [FZRFTEHRBIRA A [FZe s AR A C
T F LA 3% N TR FR - -

@ o Bk e N AE Gy AR 008997 008998

T IR i 7 Sk < 4 B

19, 660, 620. 17 1

8, 842, 366. 68 14

N G S R R AR

§ 3 EEWMFIEIRMESFERIN

3.1 ZEU K

Bfr: NI
FEM % febr WEH C 2021461 H1H — 202143 H 31 H )

[FZE e P NARA A [FlZe e AR A C
1. ARSI s -925, 461. 15 -262, 840. 14
2. AIHNE -1, 645, 572. 54 -960, 928. 45
3. B35 e y BUA SR -0. 0759 -0. 0933
4. BIREEE = 1E 22, 386, 425. 43 10, 031, 077. 12
5. BIRESHHAE 1.1386 1. 1344

Lo AW O SR a4 2 A AL RO . $estiicas

HAotle N (A& A BRI E) FHERAR

RWAJERIRAL, AR A eIzt n_EAF 2~ e AR s -
2 LLEPTR G SHR bR AR NGBS 2 2 e 1) 2 T3 ) ik g F R ] 9 . ik
P ae), Th NGRS SERR A KT 2R T By

3.2 e ERI

3.2.1 EEMBUFEN KR K5 FHHML ST BRI o & i H

28 38 5 R 480 25 A
g | PR [P [ SB[ [ o T o
O | WHEEQ | WKHFEO | MEREED
i E=A
L?j% ! =7.95% 2. 28% —-1.99% 1. 12% -5. 96% 1. 16%
HFEAA
= J 1. 31% 1. 81% 7. 43% 0.93% —6. 12% 0. 88%
e
[F) A= ke 13. 86% 1. 63% 21.63% 0. 94% =71.77% 0. 69%
£
FIZETEFH RS C

#3414 7



A 28 56 G P 3R & RUE SR BT R G 2021 SR 5 1 F=JEqR i

BB

ERIERRS
RO

KK
P20

NEs=r 8
i ETELE)

Mk & EE B R N
i R HEED

O-G

@-®

% =A

-8. 03%

2. 28%

=1.99%

1. 12%

—6. 04%

1. 16%

EAAD

1.11%

1.81%

7. 43%

0.93%

6. 32%

0. 88%

HEeE
Il A= ke

54

13. 44%

1.63%

21.63%

0. 94%

=8. 19%

0.69%

322 HESAFANORES Rt I8 K3 RIS RN o s
AR ) I H
%8 3 DR 34 T 40 AT 0 B 1R 5 D W B 5 2 3R 1 s

Pl Le =

34.18%

30.76%

27.34%

23.83%

17.09%

13.67%

10.25%

6.84%

3.42%

0.00%

2020-04-27

=
£
'
=
;
=]

[ [ s T SO SR S S
] W L T g 1 | G0 o

T e o1y By P e (Rt R R B I el B S B e
W . i o e S e Rt A TR

e
L]
|
o
=
I
[ ]
Lo
[ ]
(o]

2020-05-13 -

[}
=}
[}

— (AR (3 90 Al e WU TP RO be ol — RIS I3 IR Al b e Rt e B o s

L] I




A 28 56 G P 3R & RUE SR BT R G 2021 SR 5 1 F=JEqR i

[i] 7% 35 4 L3 TR & CIE £ 03 30 5 119 A 3R 1 [ JUD Il 205 L A i S 2 52 119 1 Sk

50 Lo B

34.21%

30.79%

27.37%

23.95%

20.53%

17.10%

13.68%

6.84%

3.42%

0.00%

2020-04-27

LA

[m}
[} — Lol =
' ' ' '
Ly w w ==
= [} ] [}
1 1 I 1
= o] [ ] =
[} [} o Lo}
=} [} [ ] =]
[} [} L] [}

[ Pl 20 U 39 2 £ 6 WLR ED RO Kb — P20 39 Fr B e B 3 e e i |
FEAFEAEMH N 2020 £ 4 7 27 H, & FEARH BAMRE IR, AR GISERE

o}

[

021-02-09
2021-03-13

1000 =0 | DU S SN SUSUSNNS SUUSSUN SRR
TN I NE] 0] o1 | e e | W SR SV i
2020-10-04
0-10-204 [ omfeeeebnn
2020-11-05
o 0 . g s | A SN S UG 1 NN SO ..
0 L0 i § R ) ot e s e

2020-08-17|--tereererbemsnedee b LT

e
L]
|
o
=
I
[ ]
Lo
[ ]
(o]

2020-05-13 44—

[} (o] (o] L] (o]

A 14

AN N

ME -

EEWNEEEFRERS 6 M, EOHIZHRN S5 I E IR & AL E S A K

3.3 Hfthgts

T

§4 BHEARE

4.1 Ee2E (RESKLE/PNA f{Hn

P4

e EAR S SLIIIR | EEML -
A THREH | BEH AR

TIEE

A K 4] 2020 49 TWERL, PEEEE,
e | H23H +o AR IES B A IR




Al 78 SE AP NI A RUIE R 0BT 2R 2 2021 4R35 1 TR

231N AR RHEREH)
BRI B, BT T R < B TR
T A= AFRIFR . e, B
B 3 WRETT RIS G A
& PRA G2, R

S, RN B
HIRA T SR, 2020
E 8 HINA RS E A
PRAT], BT R R
SR ek B

ke, FE EEE, i,
2001 4 9 A # 2005 4 8 H
1E S # o E A R A A
F 7L 5152005 4 8 H £ 2006
4 AR NFE A A TR

s
iﬁf AT, 2006 4 5
- %Q;E 2020 4 4| " % 2014 4F 12 A SR {ET 1S
" o | 12T H IE 0 147 WL A R BT 52

v B 5

Hil e

AL TTN . BB I
N 2014 4F 12 A% 2019 4F
6 FAEART SIESR B
HA PR 2 7] A o e B 4%
g IFSEZE NGB (P2

. HEEHN

I BE R e, LRI ARG ERAERH, H “EIH I JofeE 2w il
SE RIS H
2. B AREER S, S ARIREE A “BAE I R 2w RS E AT H Y
AR H 39
3+ MEZF ML SGEMT IR 2 GIEFR MO SBEAR B INED BIARRIE -
4.1.1 IRFAERF R - EE B R L N2 S L [N E ™ R
AW, T L.
4.2 BEANRE A AE IR EH K3

ARG HIA, EEEHEN T (N RICRERESR 355 k) AR SGIE A
IEM S HUEMIE S A FAE, AFEBWSEH . BTN BN 2 e 587, 7™ A% 1%
HR I ATSE T, e AR A NSRRI . AR AN, RS FBRGHEM, &KA
PERE OB AR 2.

4.3 NPT



Al 78 SE AP NI A RUIE R 0BT 2R 2 2021 4R35 1 TR

4.3.1 A Gl B KISATHE N

WEIN, ARESEBNHRIEE (EFREESEHEAR AT ERSER) LAF
WEBFH GRS RE I RGN A8 % M7 sUFE B 35 A1 PR S0 52 5 A P 3AT 10
Rl E BN P S AR R AL A

4.3.2 R EIHATAKIE LA

A N S E B NE R AR HE S 505 B AT st [\ B R 1158 5 S /0 1)
B BRI 2 H AR 1) %S, HAEAEHAD AT e T BEEA 58 5 M 5
EHRHEZ TN

&
&

S
St

4.4 15 A ZEEBE KRS /E

2021 SE—FF L, A BT IE AT 3 AN Bl FATRT, #%2E M T DCF A B Y A A% 0 BT
PAABEARE BRI TR, A BIaE D 7 —BR 28 0 XUk R 11 —— % m gt
PO, WA EeE B s E AT RIF IR, SRR RIKIE S, T
ol as H e 21 _EAT, DCF A b 7 B 2 WL AR B2 BAT, KAMIRIRG B M E 2 B s H], H
SIS ELAB N RIE 7 T A A A SR, A2 B R AR ORI &
RIBE B8k AT A5 K W AR X S R

H 2020 £ 9 A M)A 2021 48 1 A ), AR IE M T DCF B A% 0 37 LE AR,
R EHERI)™ HIEE TSRS E . T 2 R RET YU T AR L, 2
Ut “MREZERAL” HIHHIE. 2021 4 2 F bA), JRATHEAT 1 EUBSORWE BE A SRS 1E 451, R RS e R
TARIRUE BRI ARz AL BR AR O R T R BRI SR BR ) “ P IR A7 Bk, ol
Fr O EESREM T DCF B B 25tk . 2 A2 3 J LA, AadEmZI T . 3 AT
AL, HERE, ARG AT R L A EE AR R . 74— H A .

JEH 2021 HF R, AR PE AT HUT SR AL, RO R S BN R SRR
ks PO EEK AP BRI £, PPT AE AR O BT AR B T, [ 22 B ik mT RE “ A
AR, BORES MRV, EASTHES . AR “25 L. BT 1
FIALE, BRR DU &R b A ER T R, RETEREAK, SHTENL .

2021 FFF RATESIRAE M FE R /KIE——2021 42 2 7 HA)ARFES AT T KRR 1« 5K
IR, (R AREIREE “A%0- TR RRK. 2021 SEHENLUS, BOGA EEERK S, Bl
e B e A AR P 5 SR B — MR AU i 20 ek, R I K IR B i, 1643 ROE AR AL

%7 0 k14 W



Al 78 SE AP NI A RUIE R 0BT 2R 2 2021 4R35 1 TR

ws AKEEDLE . RDBGUT RS B R MISEE A F] . AIRE IR, ARG
FIA 7 SURE B ARG CXO. IRBH Rk BURTEE i, 2w EREER. Wil =T/

RIS

4.5 HE BN ESHNL SR

BEAREHIRFRZFINBIRE A S HBGE 1. 1386 J0, ARG HIHE S M AT K
FN-T.95%; BEAMR G R FARZFINBRE C HEEMBUFEDY 1. 1344 7o, ARk S
A KA N-8. 03%; AL S bR R 2 2 -1, 99%.

4.6 EHANREFA ABERE ST HERE A
AIEEARE NAFAEES: — A T H e R BT LT e, A —
A TAE HE G B A NBEAT — 0 AR,

§5 WEAGHME

51 HEHRREH=HEBM

Fs i H £H o) AR B BT EL B (%)

1 A a2 5% 30,692, 153. 51 94. 02

Hodr, 30, 692, 153. 51 94. 02

2 | HeHEk - -

[ 5 WA $5 % - -

Hrp. figz - -

VX S - -

4 | REeEBE - -

SERAAT A AR R - -

6 | RANBREEET™ - -

Horbr: SRR BN R

ol AR

BATIE R E &A1 1, 945, 253. 99 5. 96
HAh B = 8, 409. 21 0.03
it 32, 645, 816. 71 100. 00

5.2 IR EATIL A RBER R AE



Al 78 SE AP NI A RUIE R 0BT 2R 2 2021 4R35 1 TR

5.2.1 |EGREATI M REB AR ER R A A

G (&~ ARME G o B 4 P I E L B (%)
AR RRS B vl - _
B KA - -
C | ik 18,977, 499. 71 58. 54
D M7 #7 RRKAE =F 9. 343. 80 0.03

VA%
E | &5l - _
Foo| iR MmEE 2,271, 808. 00 7.01
G | isiEk. CAEFArELL - -
H | fEmAsgok - -
. & SRR A E B R AR MRS ~ ~
N4
T | ARl - -
K | prthr=lk - -
L | MR S g5l - -
M| B TR RIEOR R S5 3, 190, 990. 00 9. 84
N | KR BRBEAN A L Bt B - -
0 | ERIRSS . B3RS - -
P | #HE - -
Q | DA TAE 6, 242, 512. 00 19. 26
R | Xt EE RS - -
S | ZE - -
it 30, 692, 153. 51 94. 68
5.2.2 MEARFAT W R RER TR ERHZHE
AT G AN AR AR R A 18 AR I8 5SS ML 43 55 i s A
5.3 EWRIEA RUHE G EE T 7= BE LB K/ DHEF BT+ I = B 5 B4
S ey

e | RS BEAH | MR B | ARiE GO Eﬁ;if *f’
1 000963 HEREZ 61, 600 2,271, 808. 00 7.01
2 300759 ALY, 11, 000 1, 648, 790. 00 5.09
3 300896 TER 3, 960 1, 631, 480. 40 5.03
4 000661 KA =B 3, 600 1, 629, 828. 00 5.03
5 300347 &R 10, 700 1, 606, 177. 00 4. 95
6 300760 LT 4, 000 1, 596, 440. 00 4. 92
7 688363 HEEEAEY) 10, 150 1, 565, 130. 00 4.83
8 002821 LI 5, 400 1, 559, 898. 00 4. 81
9 300015 % IR IRF} 26, 300 1, 558, 275. 00 4. 81

%9 W 14 W




Al 78 SE AP NI A RUIE R 0BT 2R 2 2021 4R35 1 TR

| 10 | 603882 | 4l | 12,200 | 1,550, 010. 00 4.78

5.4 HEHIRZE I A RN GHFB R A
AEEG ARG WIRARFFA 7 -

5.5 A IRIZ A SRMHE G S T PH#E LR/ HERF K BT L4 B 80 40
AT G AR AR A 67

5.6 IE HIRIE A OB S EES R P H#E EEIR/MEF R ET 4 B P SCRER R R A
|
ARHe AR AR RS A 5™ SR IR

5.7 W H BRI A SHE GRS T HE B M R BT 14 5= ¢ RS 914
AIEEAR G IARARFFA SRR

5.8 W H BRI A SLUHE G EE G T 19E LB RN HERF K BT L2 BUE SR M1 48
AR AR AR ARG

5.9 MEHRFZERFE KBTI RZ 5 E 0N

5.9.1 M EHIRAH ST R KBTI TR @Bt 2 B 40
AT G AR AR R IR AR L

5.9.2 AR S TR BAR RSB BUR
FEVEANE SO VF VS Y, A G mT - 1R U3 P B 0 5 S AR D0 S AT A T RN S s Bt
HEHATER, JRIRARE XSS BRI, CLE R K, iR 2 G XU AR LSRR 1 10
THRITEBIPEIRSL, REHRR AR ARG EEERMAEIIELF . O s RIAT A M &2, Ed 2k
a7 Sk DR A A5 SR AT B IR #R A

5.10 i &5 HIRAF S35 00 H A 532 5 F 0 Ui 3



Al 78 SE AP NI A RUIE R 0BT 2R 2 2021 4R35 1 TR

5.10.1 A3 E R SRR BUR
TEFEEE I U RIVEE Y, AR SR XSS BN, DLEME N E R, 5T EGUH
TEL, X R G RS AN R S R T G T TR sl 1 XU, SR i R .

5.10.2 5 HIRAE SR B 10 EH G 55 S50 0 4
AT AR T AR R 5 % [ 5 4 6

5.10.3 A H U B R P
AT AR R AL TR P o3 B

5.11 HFEAGRE E

5.11.1 ABE ST R KIET+HZIESR HRAT 2R AZ 2 & DR AL 1 #1800 A 5 B3
AEE G BB AT AUETR M RAT AR, AR WIPARAT BB # T R A s oL,
RA RG] H AT FEARBATTEST . LTHRHE.

5.11.2 ZER BT HRE@B HE S & RN &IEREER LKA
AIE GG NIRT 4SS, PIARGE 2 e TR E I 46 8 P 52

5.11.3 HAWE =1L

5 B &H ()

17 HARAIE 4 -
ST 25375 5K -
EYST ) -
RIS, 265. 98
JNEYAT U 3 8, 143. 23
FoAth ReE -
oAty -
it 8, 409. 21

r’
df

DO [W|DD |~

5.11.4 HREHIRFFA B4 T RN KT B 657 A4
ARSI AR AR A b T O T e e fii 7

o1l 14 1



Al 78 SE AP NI A RUIE R 0BT 2R 2 2021 4R35 1 TR

5.11.5 W E AR AT+ 42 BEE A AETIE Z FRIE DL AT Bl B
AT AR AR H 44 B S R AN AE LI SZ R A O«

5.11.6 BB A G i B9 Al SO b 3 o

T

§ 6 JFAE SR

Bfr: A
i H FIZRESRAIRE A [FZE s F LB IR A C
i 5 AT 4 A AL A 20, 927, 006. 71 12, 884, 815. 83
i 5 A ) S 45 A v D 40 16, 673, 034. 88 1, 741, 706. 54
U3 - A8 T B FA ) < S TR [ 47200 17,939, 421. 42 5, 784, 155. 69
it AR SR AL Z R 8 (A B B B
WAUNE V1D
i 5 AR A AL A 19, 660, 620. 17 8, 842, 366. 68
§7 & EHMAGHEEREREAZSEMN
71 EREEBHANFEELAESHHRINENR
Bfr: A
A5 S BENRRE AL & 1y 40 5,132, 650. 27
R A5 H A ) S N/ ER ) S 5 0. 00
A5 HA ARSI H /e B ] A i 0. 00
5 WK B HENREA AL & 4 5, 132, 650. 27
5 BAA R A AR I S AR B B 4 18,01

e Co

7.2 ZEBENZHEERSBR ARSI 5 N4
ANH T EENATR I T0iE F [T B e B B A IR B 15 5 W Al

12 7

14 I

7N ~



Al 78 SE AP NI A RUIE R 0BT 2R 2 2021 4R35 1 TR

§ 8 MR HF RENHMMEEFT

8.1 MEH N R —BREFRFAESHHLHIEBIEGET 20%HI1F 0

R

S I A S S I B ﬁmﬁi%ﬁ &
B 5t
5% HA S L] |

1 ¥ I A%
B | FE | ks 20 ﬁg ig jg A “Zﬁ
F S 1 X ] e & e

ML 1 20210204-20210217 -18,303,417.51 | 8, 303,417. 51 0.00 0. 00%

A

77 A RE U

ARG AEIR A W I AALE 0 — B BT 3 R O A LU A5 1 3 B 7R I i 4 A A 20% 1 T, g #5%
H UL [ A PRk ], A7 AE SR S B T DL BN AR A I AR I DA S A 50 0% o B [Tk Al XU, B
B A0 B B IR e Bl 55 XU

8.2 MR R & PRI M ERF R
o

§9 BAENMHER

9.1 FENMAHX

Lo (FARZEFMARE HIEF R RS S EF)
2. (FZEFTEFNHARE BUETF R IESFEE I
3 R WIA FIZEE AU BIR & RUIE TR R B Bk o (25 A o

9.2 f7JHh &
Fe B AR/ B SIEE NIRRT A T T .

13 T 14 W




Al 78 SE AP NI A RUIE R 0BT 2R 2 2021 4R35 1 TR

9.3 B H R
PR E &S EE S I A B R R Ml (http://eid. csre. gov. en/fund) BYE JE 45 T

NG Cwww. tongtaiame. com) B[], BRAEE VI A] P 22 38 48 BN AT BT 4 3 2 ) o

I SEEARA A
202144 A 22 H



	§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

	3.3 其他指标


	§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



