|5

PR =BT AR EUR

BREE

2021 £

—
.
|—a

512

=R

2021 3 A 31 H

HETHEN: PRESEEFRAH
HELEN: THEBITROBERAF
REXHHER: 202144 H 22 H

I IESF



P B e AR 2021 AR5 1 AR

§1 EEHRR

HeEENNER S LERREARR G TR RA A RERICE. RSV MR R BEE 8,
TR E R SEE S HERVERT 52 BV AR AN ) B DT

BEIE NCERAT R A IR A FREA S G S RME, T 2021 48 04 7 21 HEK T AMRE
W S5 AR bR IFERIIMB R A G IR EFN R, RIEEZABAAAEREICE. R PUEMRE B

KN .

e B BN RV AVCSEAE T B = 5T JRUN 7 BRI 3 42 B0, (AANPRAIE R 8 e B A
e IR SRR REI . BETA RS, 55 7R A H 1558 R 5 iy A 20 D 1 A

e NGRS

ARG R S R R
AR EAE 2021 4F 01 A 01 HigZE 03 A 31 Hik.

§ 2 &= RN

FE WK T by B E A

4 F A 005896

S R (kW LR E T, BRI S A s BRI S 3 Az
[ W e e ABEESME MY VA ESAFERZ Hild
(B &SGR 2 HRHE () 234N (&) BN
H T —H ik Gzt v H OvHE TAE H sz v -, IRLE 4 T~ —
TAEHY. AEESAFMPERZ FHE—NTIERE (&) AR
W, RESEMTBIRER KB 10 N TAEH, JFBOR K AR &
DA 4 BN i N 15 A

HaA FAE M 2018 4 6 H 20 H

e A KL 4 B A0

2,927, 568, 254. 28 {11

BB H AR

FEVETAE I AL HE BN R AT IR T, ASEGIBSRIE G i AR
FREEHEME, TF 05 R4S BB £ P B 1 A 1558 [l 4

AN < 0k o2 R 5 FA 93 A b SN AT A A5 A A I TR £
TIEH, TEBORIOA RGNS . (5 PSRN IS 22 SRS S R 5 8 s
FE AR TR P DR 125 XURS: PABe A5 FH RGBS PR 2Rl L, IR A2 40
I AEAPAR A AR I S WAL a5 % it b, Ml R BB e W e BB AL o
2SR PSRN IR/ T NS Y R W= L NS ST 25
W SRR . B BN AE 7R BRAE BRI 4L A XU Y
HI$R T, FRAT 77 1 37 A B R (] i 3 B e A 2

b & L i

s iR (B E) W

RS HAC 2 4 I

AREEG N B IR, TR A TR U i T B T T k4, R
TGRS, REMES.

SEEEA

P S AR AR

o0 4k 11




Fin

SUETT 2021 AR5 1 AR

SEIEERAT AR A BR 2 7]

§ 3 EEMFHIrMESIFERIN

3. 1 XEME R

Az NRHIT

BRI L)

HAERA (2021 4E 1 H 1 H-2021 463 A 31 H)

1 A 2SI i

18, 767, 818. 11

2. A

32, 387, 387. 83

3. AT ¥k e A BAS S A1

0.0111

A AR B 1A

3,051, 807, 083. 74

B. WAL A B

1. 0424

T LA E S B a3 S AR RO . HeBt i

HAbfe N OG22 e 40
BRAR DS B i AR, A A Dy A 39 O SE Bl et n_E A9 so i (B 22 sh Wi
2. ik B S BHEAR A O A AW B 5 B S & T3, T AR SE PRt /K12

KT s+,
3.2 Z&EFERI
3.2. 1 REMPIHEM KR REE R NS LB A R 1 L
b4 bl s
HHEIEK R | EEK R | gt
i Bt ‘ HEIN 5 bR O©) @—®@
® EED | HERZEERE
HEZ®D
HE=4H 1. 07% 0. 02% 0. 90% 0. 04%, 0. 17% -0. 02%
THEANNH 0. 64%| 0. 04% 2. 17% 0. 04%, ~1. 53% 0. 00%,
pU R 0. 87% 0. 04% 1. 30% 0. 08% —0. 43% -0. 04%,
H3E4 5
8. 13%| 0. 04% 13. 72% 0. 07%, -5. 59%| -0. 03%
ERGER S

3.2.2 HES S RARURES R THHEEKERD R E 5 RS R R
R LR

8
=
S
=



P B e AR 2021 AR5 1 AR

22 RO T R T EHE R R 5 R b 25 b v M 2 2R B9 52 REHoet LU

16.00%
14.00% = g
: N, ey n"/
; / 1 ol o
12.00% ) /)&_./ '-'N"'-..u_rx..-\ . J.’x‘/
) . /
10.00% o/
/”J
8.00% s o -
g Ay P
6.00% ST
I,l—'“’ Rt PR
4.00% o T
.008 P
2.00% || A
v "
|
0.00% "
L] (o] =t o (=) (o] =t Lo =] L) [l =T [~ Lo} — 18] L [~ Loy] —
N T A s A A
[fe) (=] L] — — (38 LM D [=0] [} (o] — (a8} [¥p] [~ (=] L] (o] — (a8
S 9 7T 7T 999772 Tae 9
o o (=] [=a] (o)1 (o] O O an an an L] L] [an] [an] [} [} [} — —
[} [} [} L] L] [an] [} [} [} [} L] L] L] [an] [an] [} [} [} L] [an]
J J [t} [} [} [t [t} [t} ] ] [} [} [} [t [t [t} [t} [t} [} (o]
|—F& e B MBI R R — PR A SR s k|
N — 75
L. ARSI ESAFT 2018 4 06 A 20 HIERXAER

2« AR GRS A FRE, BB AN Y B E e G FERZ HEND T AR5
RHEWHIFTERESFNLE, MERGPRAEEOTRES, OGRS UR i E

tLBIAF & B RIZ0E .

3. 3 HAhbs
VR ARIESAIE AN T HAN S bR

§4 BEARE

4.1 RE&2E (RESZHPA) fHifhr

(LA TE S S 2R | 2 pk §

WEBE T rmnm [ mEaw| &R vt
S, IR T BB SR
(8 T ¥ (P A IR A RSP 4
T 6 R 2 ) R s 2
Tt VT 2 E IR TR A TR A 7
eI B AT 5 SRS A IR AL
e R T VAT R A . 2015
Sl - SAE | 10 HIMAT 2R A A MAR, ¥
R (L BE T M s A T B BT 22
TSN G T S B I 4 T 2 A
vim T S
BT S BV I 4 T 22 80 (2 BB
ST T 22 R B R 5 2
ViR T2 0 S AT AL R

B 49 S 1



P B e AR 2021 AR5 1 AR

A UL TR $ 58 2k 4 12 & B i T T £t
AT R B PR B 2 E ]
e e B ST 3B
2 e T IR 55 2R R ke A I B %
e P G R T A s B Ak
FUETF B2 4 1 2 Al fi o7 RLIE
TR IS PR AR 3 H I U
I MR AR B0 4 P e R Al it
i RS R R FE P 2 ERALf fi27
RUETR P BT 2k 4 1 2 I AL i o 77 RLIE
TR I T AL i R TR R
RG22,

e 1 R EER LR, H ERENT MEEeERANE, BT UIRYE A F R
SEMNIFNE F 3 b E AR EERE G, “ARIRE W) A1 “BAE R 70 R & 7] kg
ARG AE A RIS 39

2+ AEFFMLEE SGEMATAE 2 GEZRAL AL R SR BLINED BIAHSSHLE o

4. 1. 1 BIARSRAERFE - E BRI T 28 (R &2 2 R B ™ R
E: T
4. 2 EE AN E A A E S IE - FE 1 UK U

ARG, AREEE BN RIET (PN RIS ENES R 80k) A s
IR 2 A i 5 R, A IS B2 o i R e B S 57, /£
PRSP XSS R b, AR E BT E AR A 2t . AIREIIN, ARSI BEREGES
M, BARFEE OB AA . HEERBRBEE . BB RS A SR &0 RIEHE M K
B EFIE

4.3 AP HERHHA

4. 3.1 NP5 ERHATER
WA, RESEEHIPEPIAT T GEFRERSEEAAAFZ G EREFE L) A
I 52 1A P48 S AR el

4.3.2 RERXZT AN ERUHA

AIE T ARG AR HE L TN,
WEN, T BRRAES S5 T AT SE0 R H BIa1 58 5 S e (1 530 52 By B R 1 %k
77 2 H A& 1 5%,



P BUTE TR 2021 AR5 | FRJE AR

4. 4 |5 A E S BUR RIEAIZE DT

WA, MRS 25N EKTUHER R, Gl B2 R ES .
BN, A ORFFEALE G Z AR, SRR G R B, 8 R a5 45 i
FRAFIR RS EAL, R E R,

4.5 REBANE SR GRI
BERAMRE HARAIE SN AN 1. 0424 J6; ARG IS0 AR EIE KRN 1. 07%, AkS;
U AE IS 25 26 0. 90%

4.6 MEMARETFH ANBBE ST HERE R
ANEH]

§5 BEHAEGME

5.1 REMRESH-HARHFMR
B BiH &H O SR BT S ()
1 ﬂ\&

i) —
A

Hor:

2 E i"

[i] 5 AL 7
|:':|

>N

E) E>r ><:r oy
|
|

it 3, 205, 098, 000. 00 98. 07
g5 3, 205, 098, 000. 00 98. 07
BEP X FFUE SR - -
4 | e - -
SRATAE R - -
SN IR B 4 il % - -
o ST 1a] W R SN IR 5 4 i %
F
BATIER MG E &A1 5,150, 519. 62 0.16
HoAh gt 57,931, 591. 95 1.77
&t 3, 268, 180, 111. 57 100. 00

5.2 MEMIRIZIT A ROBERHAS

AN

5.2. 1 REWARBAT VD RAOBARERFTHE
VE: RESARE AR KA R E

5. 2. 2 MEMIREAT W/ KB R E R R BRI R A&
TE: AR QA WIACK R B 2

5. 3 ME AR A fMME & H & T 3E EL I R/ NEEFF BT +42 BER 3R B 4E

o6 4L 117




P B e AR 2021 AR5 1 AR

E: AEEARRERARFTA B

5. 4 MEHIRE G MM RO RRAS

. 7 3 & T VR E
5 Gigad: ANRIE () -
Fe 55 dm NFME (T WA (%)
1 EELiEs - -
2 AT B - -
3 SR ds 864, 789, 000. 00 28. 34
Horb: BURYE SRl 149, 940, 000. 00 4.91
4 R 544, 755, 000. 00 17.85
5 Al FE HH 350, 781, 000. 00 11.49
6 A S A 1,314, 017, 000. 00 43. 06
7 Al AT (ATAE e f0) - -
8 [i] b A7 PR - -
9 HAh 130, 756, 000. 00 4. 28
10 | &it 3, 205, 098, 000. 00 105. 02
5. 5 EHARIEA oM E 52 F =R E L K /MEEF FIET LA RS R B 4
. S ot
e fRZACHY 555 44 Fx = (K NRME (o) i -
BHEE IS LRl e st Y L] (%)
18 T ERAT
1 1820019 j}if RAT 1, 900, 000 192, 071, 000. 00 6. 29
2 155565 19 F17%2 G1 1, 900, 000 190, 950, 000. 00 6. 26
20 EiE M
3 102001052 EHAEH] 1, 600, 000 157, 392, 000. 00 5.16
MTNOO1
18 i L 24
4 101800949 AR 1, 500, 000 151, 605, 000. 00 4.97
MTNOO1
20 H
5 012002892 1, 500, 000 150, 345, 000. 00 4.93
SCP030

5. 6 ME AR A RMME G2 S B 5HE HL B R/ R BURTT2 B SCRAESF 3R

e

T B AHR G ARSI A 5™ SRR

5. T B HIRIZ A RME GRS T 3E HLBI K/ NHEFF IR0 148 5t &R 3% W 40
TE: RESARERARFFA R ER/BT .

5. 8 MEHARIE A FRME o H & T 13#H EL I R/ HEFF BRT L2 BGIE S B B 40
T AREEARE AR FEBOLE.

5.9 EMIRAE K H I EMPRZ A BTN

o7 4k 11




Tih

HEITT 2021 S5 1 G

5.9. 1 A A58 B B BUR
A AR A W R (A B

5.9. 2 MERRAZ ST H K E R 51T MR 0 A
E: ARG WIRAFTA E U 6835

5.9. 3 AHIE B B E PR
ARSI AR T I BT 45

5. 10 FRAAMEIHE

5.10. 1 AR ESHFRHBI+ZIEFHRI KT ERA R T UK R ET I ILREE, =K

RS b Hel—F N ZBIATES. ATHEER

A A 2 AR TR AT+ AT A RAT BB B B IS R A, SR T i H AT —

FENZBNITETT. AT

5.10. 2 ZEBRHE A+ L RERTBHES S FMEHEEREE

AFE GAIRE IRAR AR

5. 10. 3 HA B F=H 5

Fs R EH ()

AR PRIE S

16, 470. 33

S ISCHIE S K

o2 YA JBEA

SR JE

57,915, 121. 62

ISLGAEN

FoAt UK

R

HAth

O [([CO || |01 [ |[W ||+

it

57,931, 591. 95

5. 10. 4 G HIARFFA MIAL T Fe B AT 384555 B 40
Vs AHE A AR R A TR0 T B 45

5. 10. 5 1R & HIAR R+ B R P A RIE 2 RO YL
VE: AHES A AR IR

5. 10. 6 BB SR HERI A SR # Y
T TR, I G A T e R

# 8T 4L 117




P B e AR 2021 AR5 1 AR

§ 6 TFBAZESHHERS)

BfL: Ay
15 BA SR 35 4 47 A0 A 2,927, 568, 254. 28

i 75 30 3 1) 32 4 e FR 40 40 -
R A 1) 36k 4 B [ 47 i -
i 15 S R BE S 4R 0 A2 B 81 (43 1k
DL “=T 3D

i A R 2 44 205 40 2,927, 568, 254. 28

§7 ZEEHEANCHBERREREARSFIL

7.1 B&EEARFFAESHTRINHER
Bhr:

i ST BN A A
St

i T JTIYT 1A) SN/ HR DA A
fil

i 393309 18] 52 /e B A
fil

T RS R A
S < 1

i S SR R A A 2

10, 372, 809. 14

10, 372, 809. 14

ke BT (%) 035
1.2 ZEEHAZHBEERERELZEER 5 HY
B
§8 MEMRREARREEAEREFEMHTIEMN
P A e RS E ] R

i LA L =

AR RREERE iy | R bls) | R
o4 TN [H] 10, 372, 809. 14 0. 3510, 000, 000. 00 0. 34 R =
e
N - - - - -
SR B
e TN - - - - -
5
- - - - - -
*




P B e AR 2021 AR5 1 AR

&t 10, 372, 809. 14 0. 35|10, 000, 000. 00 0. 34 34

=

§9 MR EERRPIMMERSFE

9. 1 REMAE—BRERFAESHBLAIER G 20%581F 0L

1 SN R e B R TR B R R S 4 T T
%

# oy ARG HHLLRILEIR Hi] | e g |PEAL
KTV i 20% R A X A e W | TR %)
5

i{]L 1 12021/01/01-—-2021/03/31|2, 917, 195, 445. 14 - -2, 917, 195, 445. 14 99. 65
A

N

77 S R

AN, ARG DU — R A A S @G BRI 20%f 1 L. 9i%2k S0 BT
NIEFER GBI, FTRESI R BB . 35 A EAURE [l T A i AL 6B ey, f71E— €
RIS PR s oA WX ERUBE [l 1 AT AR (A BN, W REAFAE O A B R, H X e
WU RGN o B G 20 B 20X T e H B FD L0005 [ 75 0 B AT 78 70 fE 26 OF U s Ve A 2
{H 2 5k <5 L LU0 [ e s AR DI 5 R 335 G ] 3 < A0 A N A T T W S o K T A S 2%
SCATHIRSE,  ARTEE ] F8 J2 B AR AR AT A T B AR A R S0 PN 3 < B 7 AR T v ol PR A 0o 3 <y B
FAAERIARIRAN . FEMIRIE DU, 4350 B S0 A0 P A R e B A AN KR e [ A 3 2 I
] AE T B FLE [m] 5 AR S G B UBE SN+ TAE HAR T 5,000 F37T, H:<id ml RE i In ¥ iz
7. HHME G IFE Z IR FEHIE.

9.2 BB E R MMERGER
o

§10 BAEXHHZFE

10. 1 HEXHEZ
(1) [ 2 1 1226 2w BT TR 2l A5 107 2 A R TR I 5008 i 4 S AR VR M 1) S A
(2) ~P22& EE I fi i 77 3R B E R Rk 5 6 6 [
(3) V22 B WIT I Al it £t 27 2 ke A Z 45 BE B B M
(4) B
(5) BB NS TR B PIEFI A =] 58

10. 2 FFRGHE A
SR SIS MERT

m
=
=
S
-




P B e AR 2021 AR5 1 AR

10. 3 &R
(1) W e E BT ) 3R AT 1], v 42 1A 9 ) S A Ep
(2) FRHFWAIRE PG SN, ATEHARSSI AP LEeSHGRAT, B RSH

1f: 4008004800 (it idk 1k 2%)

FRESEHRFRAR
202144 H 22 H

m
=
S
-



	§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 报告期末发起式基金发起资金持有份额情况
	§9 影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式




