BN A T HIEF R TR

2021 &

—
N
e

512

Eien

2021 3 A 31 H

EEEHEAN: ARESEHEARAF
BEEFTEEN: WRHBITROARAF
MEZEHHB: 202144 H 22 H



(Al ZRAE AU T R SR 50T 2R 2 2021 4R35 1 PR

§1 EERR

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

HEIEE NIRRT R A IR A A RIE AT S S FRME, T 2021 4F 4 H 19 HEK 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 EE MmN

B & TR FR [i) e 4l 5
Wy M TRTFR -

e AL 008728
I 008728

e A (i BAL TR
HEAFRAMH 2020 4£ 2 H 18 H

T I A7 B

115, 022, 889. 38 1>

FEIEHIR R A G KSR RTIR T, s ES

B Hbs T RCE AR, 1B SRR Sl g R
HEFIC RS
A KL G WA BARE T AT AR L. A ]
WAL &, i B o A Y R A & SRR AR 1Y)

T Jiik, WE R E . T EE . AR

h BN LR . AHE SR 3% BT SR s A 4 -

WIBR Eh el . ATMVAC B RS B2 RmS . N
ZHE SRS

b4 b A J v g et e fesias R
REEG RIS, KPP XS FUH I

AR AL 2 4541 R TlRmmnits, ARTFREGMNES. KE
RIS,

A== N FRIESEHAIR A A

BEEFEEN W B ARAT I A PR A F

T A A A TR FR [ 2 TE | 457 A [F) 2 i | iz C

T LA 3% N TR RR - -

@ B W AE Sy AR 008728 008729

o it




(Al ZRAE AU T R SR 50T 2R 2 2021 4R35 1 PR

WK T R 0 P I AU # 14, 953, 081. 33 iy 100, 069, 808. 05 {1
& oy R < KU A R AR - -

§ 3 EEMFRIPINESIHERI

3.1 ZEU K

Bfr: NRMo
ESt Il E N WMEW (2021 4E1 1 H — 20214E3 H 31 H )

[ ZfE ) i 57 A [ Ze e 4lifit C
L. A sk s 132, 804. 96 1, 108, 170. 39
2. AHIR]E 97, 406. 85 776, 796. 10
3. BT & BRI R 0. 0065 0. 0057
4. WIRIEE T E 15,137,171.51 101, 083, 971. 67
5. WIREEMBIHE 1.0123 1.0101

I AW O SEGER 2 A AR . Bt . AN CAE 2 e tivE 22 shiieas ) FnkRAH
R G HIARAL,  AIRE A3 ESeBl et n_EA A e ARSI s -

2 VL EPrid e SHabR AN I A NN B 5 2 4 T3 - (491 4t < e Dy D [ %
et 3255),  th NS A SERRAIE KT 2R T P ey

e

3.2 R ERIN

3.2.1 ESHHUFEIE KR KI5 FHINLST AR s #R K LR

EEERIEERTE
B FEBK | PEEKER | bgithsiiE | SRR R REIR D—6 O—@
Q) WEZ® | ERHEZEG i FhREZE@
it k=4
l*ii% ! 0. 65% 0. 04% 0. 20% 0. 04% 0. 45% 0. 00%
RN
l*ii;\ ! 1. 85% 0. 04% 0. 84% 0. 04% 1.01% 0. 00%
o F— 1. 25% 0.07% -1. 68% 0. 08% 2.93% -0.01%
HEEA
[F) AE 2k 1. 83% 0.07% -0. 97% 0. 08% 2. 80% -0.01%
4
IF) Z= FEL A 43k C
o FEK | ERKER | SR | SRR IR D—6 ©—@
RO PHEZEQ | WREERO | mEhRHEED
T E=A 0.61% 0. 04% 0. 20% 0. 04% 0. 41% 0. 00%

#3412 51




(A ZRAE M 20653 507 RUE SR BT R 2021 4R 5 1 F=JEql iy

H

HEARA

H

1.76%

0. 04%

0. 84%

0. 04%

0. 92%

0. 00%

k4

1. 06%

0.07%

—1. 68%

0. 08%

2. 74%

=0.01%

HEeE
Il A= ke

54

1.61%

0.07%

-0.97%

0. 08%

2. 58%

-0. 01%

3.2.2 HESAFAENMURES BiHAEN KRR KI5 FHAN S LR R R R
AR DI L
[e] 2 ) i e At 00 30 T P 1 - 3R S [ Bl 45 L 2B oS 2 3R 10 1 sBak )

1.90% -

1.52% -

1.14% -

0.76% -

0.38% -

0.00% -

-0.38% 4

-0.76% 4

-1.14% 4

-1.52% 4

-1.90%

kL B

2020-02-18-

S G e i s i 8

T . =8 AN SO N OSSN SO S (A

[}
L)

(o]

[}

2020-07-07
a
TN [ | E Ot U I D (Y
2020-09-05

(o] L]

02010484 e b kbbb

(o]

AN B S [ i L, | OO NP SN SN

5 OO O OO A SOOI ORI NN MO i . SR NN

(o]

— [ el P AL B (LA TP (RO Rt — (bl Al 2 b e B ol i

O e i




(A ZRAE M 20653 507 RUE SR BT R 2021 4R 5 1 F=JEql iy

kS iER i R (el 5t g TEA %i'?ﬁ*fﬁ[iﬁﬁ?ﬁlﬁ;ﬁ]lwwéjﬁ bl 4 i M S i SR 119 1) SR 35 50)

1

[ L) [ L [} [} [} [} o i

2020-03-09 |-t e e T
0-0
2020-05-08
a
1]
a
]
2020-09-05
]
2021-03-2

2020-02-18-

[}

[ 2 i B 5 LS UG e — U PG R B ol e
e ARGEOCHINEEERANE 6 M, EEIIERN S 05 B E LT & Ak e A FE
FINFE o

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

3.3 HAh$EHR
o

§4 EHARE

4.1 RE&2H (RESZLE/PNA) i

HEREELIY UES
ok 4 4% EAREGREGLIIR | iERML o

fEERH BiEEM HERR
mEM L, PEEEE,
By +, 2007%‘5?)?@\2010 M
— i 3 4 | 2020 F 2 g 8 FAEE SEWAE P A IR
s H 18 H AT IRHZ R 2010 4E 9 H
% 2012 4F 7 H bR
A A e Ok 4 H A




(Al ZRAE AU T R SR 50T 2R 2 2021 4R35 1 PR

it 2012 4F 8 H & 2014
T4 FATA i PRES B P B
HIRAFMEHBF R 2014
4 A% 2014 4F 8 AR
2 E 77 I A R A\ S H
WFFC 5152014 4E 9 H & 2018
S 8 H GG AR AR SEUE S
HIRAFMGE BT %
S, AR TS,

I BERE ERee i, L RIRBH” AREERAERH, K “EIH I JofReE 2w il
SE RS H
2. B AREEE SR, I ARIRE A BAR I 2R 2w RS E AT H 0
ANfERS H 39
3+ IEZF ML SGEMT IR 2 GIEFR MO AR S BEINED BIAHRIE -
4.1.1 IRFAERF R - EET B R L N2 S L8 F R E ™ R
A EH, T bl
4.2 BEAXREHA R RSB EEMTERH LB

AIEHIA, EEEHENHET (h N RICRERESR 355Gk AR SGIE A
IEM S HUE ML S A FAE, ABE WG BRI RIS BN 2 e 587, 7 A% 1%
H BRI ATSE N, ke AR A NSRRI . AR AN, RSisFBRGHEM, WA
PERE A AR 2.

4.3 AP Z T

4.3.1 A Gl B KISAT

WEWIN, ARESEBN IR QEFREESEHEAR AT ERSER) LAF
WEBFH GRS HE I RGN AR 7 sUPE B ML S5 AT AR F 58 5 A T IAT . 1R
RN E B A S e AR A G

4.3.2 RHIRZ 5T AN B

Akt WA R BN E B PT A I H B S SIS 5 B AT 5a 4 18] H R 58 5 S350 1
FRINAZ Ty B AT A RS 2 H RSB %A OL, B AN AEHAR AT 8 3 BEE A7 A2 5 M) 2 i
g

6 W k12 7



(Al ZRAE AU T R SR 50T 2R 2 2021 4R35 1 PR

4.4 WEHNEESRE RBAIBIETT

—ZJ, PEZF AR RITHES, KU KE T IS REES, HNER.
AR SEAK ST R DU T T, XSRS R RIS T, RRR I T kAT
10 4F AR B 7E 2 H FP Ay ik B 3. 28%, [HBHJS ik R 4 R 3 i btifk, 8 hn vt 41
FREEF R T kA RS9, 3 R A6 10 G E GURI 3 A5 10 0K 3. 2%. A E—FEK,
24 54, 10 FEEH G F 707 14T T 4BP. 3BP. 5BP.

WA A, AEES ARG AT AT BRI HENE, [ R £ S EL AR, YR T
FEH/NE R AL AR, I B BRI 2 SR L SR SR A e 2 A T I SR I R

BEJET, ZRELFAEERN L6, FREK DR FIRGHRARIA.
FLFEHE 7 Bl 5 SOBOR M 25 . T 0 IG f4s . B AN B ST shig, PO T2 IRES
PR LA IR AR, R R A

4.5 IE BN EESHL SR

ARG IR F R EFIAE6T A FE SR EIFE D 1. 0123 7o, AR E S M AT EE KRN
0. 65%; AR AR AR R ZE R 26457 C FES M BUFEY 1. 0101 7o, ARG IHESHIHEIGK
RA0.61%; RIS R HER R A 0. 20%.

4.6 EHNREFA ANBEESHHERE RS
AR A AR B SE — A TAF H 2R e AR AN AN — A A e B i E R T
HF ARG .

5.1 I EHIREZEER - HEHNL

FFs T H & (o) i 3 S BB (%)
1| B e - -
Hp: R - -
2 | HEeR® - -
li] 5 Wi 2 $ E 149, 092, 556. 50 94. 73
Hrp: fiidf 149, 092, 556. 50 94.73
AR & nalless - -
4 | mEEEE - -
ST A AR - -

%7 k12 W




(Al ZRAE AU T R SR 50T 2R 2 2021 4R35 1 PR

KNIRAE G B

Horb: KW R SRR
Ehh g™

HATAEROM L S 4 1 & it 4,590, 751. 60 2.92
HAh %= 3,703, 568. 97 2.35
&t 157, 386, 877. 07 100. 00

5.2 REBAREITI R E R T A

5.2.1 I EWIRIEATIL T RIFARE
NI AR AR R AT I 2

5.2.2 I EHIAREAT W R RBE R R K

ARSI AR AR S5 A8 I I8 AL 5 WL B B e -

g

5.3 I H BRI A SUHE GRS T T 3HE BN K RT+2 B R BRI 40
AIE AR AR ARFFATIREE -

5.4 MEHRE G MP RN BFRFHAE
7N

FFs g5 i A M E o) B & BB R (%)
1| Exfizr 59, 958, 000. 00 51.59
2 | RATER - -
3 | eRbfizE 89, 134, 556. 50 76. 69

Horbr: WUORME SR 89, 134, 556. 50 76. 69
4 | ks - -
5 | Ak IR e g - -
6 | FHAEESE - -
7| ATEAR (ATAS AR - -
8 | [AMLAFH - -
9 | HAth - -
10 | &t 149, 092, 556. 50 128. 28

5.5 E WKL A RUHE HEEH 7= 3E LB KD HERFR BT B4 fior Br s B4
B | BBRE | BEsk | HE GO | ARRE Go | D e

tes (%)
1 200011 | 20 P2 57 600, 000 | 59, 958, 000. 00 51.59

8 Ul 412 W




(Al ZRAE AU T R SR 50T 2R 2 2021 4R35 1 PR

11
2 150412 15 fe k12 500, 000 50, 695, 000. 00 43.62
3 190308 19 @ H 08 300, 000 30, 111, 000. 00 25.91
4 108604 = H 1805 82, 830 8, 328, 556. 50 7.17

5.6 W H MR A SHE GRS T 3E B DHERF R BT 4 B SCRES 33
i
ARF G AR AR ARSF A 5™ SRR -

5.7 A IRAZ A SMHE G 2 ST PH#E LB R/ D HERF R RT T4 Bt BB A
ARG AW G RARFFA oL E R

5.8 A HIRIZ A YA b 2 e B P13 E LU R/ HERF B TL A2 BGIE S HE B 40
AFE A AR ARFFABULE.

5.9 W HIARA T G B 00 E G 532 5 F 00 il

5.9.1 A 5 B BB BUR
FEVEREE I SR VFRIVE R A, AR T AR AR B N, DAEIIORMEON H I, 35088 T 1 539
TREZy, X R GRS A LR IR GO IR TE RS, SRR .

5.9.2 &5 HIRAE: @3B 1 B R B 5 e AR 2 B 4
AT AR AR AR B [ A 12

5.9.3 7 H H i B B e H V-
R G A4 S P AR A O

5.10 HFEA GRS ME

5.10.1 AESE R KIET+ZIESR HRAT E 4R AZ 2 & DL AL 1 B 18 00 A 5 B3
2020 4 12 A 25 H o EARAT RGBT R 2K (e N BRI R RAT b B %)
B2k BRI ONFAARSCH L E N, X ETHT AR UR EEEE M E S, AT

%9 k12 W



(Al ZRAE AU T R SR 50T 2R 2 2021 4R35 1 PR

BORE T, TR 4880 iyt EELSHFOEMESLAT: 1. BRI BUG I SRk 55 50 H R LR 5T
2. DIHBASEBARC, WO H A R ARG MR O 3. AR AR - s it 2
Pk 4. WEANAGHEAHEBILER, UITHAY, BIEERG 6. SO A MER; 6. 5™
RN T DA A E AL A RABIEE™: 70 ST E R ik, Rk S OTe ™,
8~ AL AR S SAT s FE B AR AR B 7 s 9 SRIVDTFAF TR 100 ZERITOE
PR “=F7 ARE, B TR SR FIEH THRITOE: 11, RIESERIMEY 3558 5 36 44 1]
W ER 120 DT A e il 57 2 sl R ML B, RN FDLAE O 558 5 13, DAY
SEAEHT AR FDNE AR, RN S E 14, RSB ARG, dERUT B e it
WAMV55 5 15 RAGHUE [R50 58 3 78 7000 B 7 S BB ARARHEAL BB R 7= 1 s 16 SR BE K,
FRE A, SERUFIESS, 17, FIFSERI AR A 5 AT 7 A ml RIS R B R 3R, 18, M
WCH N A SEFR T 9 19+ YOOV S5 IR 3R S5 ANAF s 20 R PR DS U 21 5 A1 93 9%
21, e EAIR AR BRSO AR 220 RASCRHEITB AL BIK; 23, RIHMEREMR.
s 24 0f DAAE: M AEAG 18 v A R ) DR B ) R XA B

b AA R, BT RN, CEXAR OG IA UR AR S B S i, XA R TR A
WAEMRII T 0 AL SN G, AKATEAL 3 B 811 i o FEDHAT S 473 AT BUME
FREORA M ZETIE RN, X EIATEE P INsR M2 ACr . S B iR 2B R, P
SIS EZ, (EASNEITATIER 128 ME 550> A2 8 .

AR AR B AT M RUE SR IR B R SRAE Y, 75 & Bk 5 [RLAT 24 W) 350508 B AR O E

5.10.2 ZE&HREET 4 BB HE a6 FHUE &5 R R E B L 3
ARSI B BBV AR

5.10.3 HAhE P,

5 HHK s o)

r’
df

A ORIE & -

IYSCIE S SR -

JSYSL A -

MICF] S 3, 703, 568. 97

JSZYAT F DT -

oAb NG -

HoAt -

DN | |O1 | [W|DD |~

f=ann 3, 703, 568. 97

10 12 W



(Al ZRAE AU T R SR 50T 2R 2 2021 4R35 1 PR

5.10.4 IR FFA B4 TR BN KT B 657 A4

I AR AR AT b T H O T e e i

5.10.5 i &5 WK BT+ 44 BER P AR RUE 52 FR B O A 5 A

AF GG IR ARFF A

5.10.6 HHA G MHE R FHANSCTHE I
To

§ 6 JTHAZESHHES)

AL

i H Al Z 1B 20 5 A

Al R EA 4l fii C

T S <y UL A0

14, 953, 502. 85

140, 379, 903. 23

5 ST ) S < 5 FR A 0

ol - 757 U 1) i < A D [ 473

421. 52

40, 310, 095. 18

T I R) 5 g P70 AR Bh A (4 B0k
U3

T S AR SE <y UL A0

14, 953, 081. 33

100, 069, 808. 05

§7 R&EHEANZHERRERRAZEEN

7.1 ZE&EHAFAARESHBRIFI

A A S e PN Tois I 3R e B A I DL o
7.2 ZEBENZHEERSRR ARSI 5 A4
AH & ENATR G WIT0is [T B e BB A IR 15 5 W Al

§ 8 MBRERRNIMEREL

8.1 MEH W R —BRHEFRFAESHBLHIEBIBGET 20%HI1F 0

#

=

T A 5 i e AL 1 DL

T IR R 2 e O

oo 12 7




(Al ZRAE AU T R SR 50T 2R 2 2021 4R35 1 PR

%%’é T#ﬁﬁ/\ AN
FH S BB ‘ N
) N It H¥) g | g " e
| kEEE R 20% o ol e B
N X P | A k.
fg ] X 1]
P 1 20210101-20210331 | 100, 019, 805. 55 - - | 100, 019, 805. 55 86. 96%
AN B . )
P A KU

ARG E R A AR AE SR — FE BT R BE 4 A LU A9 A B B R I 6 4 S (B 20% K 15 7 il 4t
& BB (] B FPIRER], A7 AR B G B 0k DA BN M S AR I DA S AN SR A TR [ Fg Uz, A
<5 Oy B AL R IR B 3 45 XU

8.2 UM & PR M HAMEEE B
pe

§9 #EXMFHAR

9.1 £EXMHEZF
1. (FERERAGFFIEFRELESRE SR
2. ([FEFRER AR R R R R EETL)
3. WA WA A 2SR 45157 72 BYIE 2 R JE 4 N 5 10 &% T A

Il
~

9.2 FEJHHE &3
FEE PN/ B E NERTEUI A AT

9.3 E
WaE A ERTEUES SRS TP EE MuT (http://eid. esre. gov. en/fund) BY & 3= 4
NG Cwww. tongtaiame. com) B[], BRAEE VI A] P 22 38 48 BN AT BT e 9 2 ) o

FRESEHARAHA
2021 4£ 4 H 22 H

o122 m




	§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国债期货交易情况说明

	5.10 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



