WRELRIGKIRE 2021 44 2 =R

CHRE AN KBS RIESF R HEEE 2021 4

H23

=R T

2021 4E

06 30 H

HETHEN: LRERSEHERGERAT
HEFREN: PEIHRITRGARAA
EHHEB: 2021 407 H21 H



INE AR KRS 2021 458 2 AR

§ 1 EERR

 ELEE AR S BTN FROR R AL A A ST
R ERERU ARG Y AT SRR A |
AT AR TR A A A R S FAE . T 2021 7 1 19 A
RIS . ORGSR A e R,
2 5 o o A AL
 EOMEARHLLRIIN . B RIS S, RRIEES

RA.

GRS A RIS I, BV R, B EIE B U AT
g == = AHE LR ‘

ARG R 55 R RS T
AWEIAE 2021 404 H 01 HEZ 2021 4£ 06 H 30 H ik,

§ 2 ZH&r= MG

2. 1 ZEEAREH

AL ) TRE LR KIR S

HL T ARG 006259

R gia e 70 RLIRITF IR

H4 A FAH 2019 4 04 H 26 H

5 HAR 3 & 1 AL

) 965, 304, 395. 16
ARESKAE R LR %, USREARE TN E S, fERF

% Hbr FERSE B RS I RTEE T, iR u T B A RS 2068 ) BN E AR XY
HEOLR A, D)5 ST G T ) TR K AR G .
REEGNRAMES . BT RN 1 B HE U 7= I B RS AN BORS ik
Felg o Horp, TR PERC E SRS FH A KRR I B AR DA RSO
RGUPERE; AN ORE 1B SRS 32 B T2 T b R R84

% ey A AHEM R B AR . ARSMIRE RIS ik
PRGN FABE IR I T ORGP SCRFUE SR A% BT R
JEEHE BA TR F 8 S . I S AR B S . BUIEF B SR M . Rl R 4%
T 5T DR SRS

b FHUIE 21 R B0 28 2206 0%+ FHE M R 0 s i J2 4% B R U 2 286 20%+
AR o 46 B 25 208
A YA 2 4 IF AIEG RGNS, HuIRES I ACHR T I SIS, & T

F2ul L1517




INE AR KRS 2021 458 2 AR

O A e B 5% T T
R A M O RS, 45 T S TR L PR L R B
BRI T RE Bl 5 ML) 2 5k A T
AN R B A T (T A A
AL b E T AT T PR A
TETINTIETY \ ‘
;Eﬂﬁ Sl LRI IR A A LR 4 C
TR A 5
2 2
o 006259 006260
o R R S
A A () 822, 7184, 212. 65 142, 520, 182. 51
§ 3 FEMFZHEIHRMNESHERIN

3. 1 EEM TR

Az NRmoT

S JLE L

A (2021 £ 04 A 01 H - 2021 4 06 H 30 H)

NE A KIES A

NEAFIEKIES C

1 AW C s e

15, 490, 255. 23

2,068, 957. 19

2. AR

133, 997, 328. 64

19, 930, 239. 81

3. IR 2 3
WA IYIA

0. 1418

0. 1375

4. IR BB 1
i1

1, 606, 404, 863. 38

273, 118, 959. 53

5. IR E G Al
I}

1. 9524

1.9164

E: 1. AW C I

RE A RIS ISON « BEBTURS

HAN CAE A SR EAR SN

i) AABRA R E AR, AR A s B e in B A fe d (B AR B as
2 Prid L EHEAR A ORERA NNWEEE 5 2 e 5 g, T N3 Ja SERRiicas /KT

LT Frasey.
3.2 R ERI

3. 2. 1 RS MPUMER KR KI5 F BN 57t B Al as 2K g

AR A
A
e | :
et | OO e | s
A $i K- % o e . .
B e | FEER | e | mmms | OT© | @79
2@
@
3 H15 7




INE AR KRS 2021 458 2 AR

=
A H 7.87% 0.97% 2.78% 0. 52% 5. 09% 0. 45%
|
S
/\H/\ 7.69% 1.51% 8. 74% 0. 72% -1.05% 0. 79%
|
ji .
ﬁzit 48. 63% 1. 45% 15.62% 0. 80% 33.01% 0. 65%
Py
s
;‘ZEE 95. 24% 1. 25% 3.03% 0. 87% 92.21% 0. 38%
.
BN
A R
e Ll
o |t | DR e | s | | o
kx0 | NEER | pwike | s
= @

o=
RS 7.66% 0.97% 2.78% 0. 52% 4. 88% 0. 45%
"
T
A 7.27% 1.51% 8. 74% 0. 72% -1.47% 0. 79%
e
T
;;jé 47. 45% 1. 45% 15.62% 0. 80% 31.83% 0. 65%
PN
A
;EE 91. 64% 1. 25% 3.03% 0. 87% 88.61% 0. 38%
;
BN

3.2.2 HESH RAEMREES MBI R THHMEE KRR R 5RHL S
F AR R HI L

&

=t




LRGBS 2021 AR5 2 FEHRE

N e

NE

HEAAE KRG AR HFEE KES R SE i &7 b E

Pt

s V" el

o/

110, 408 4
I
§9. 00

124,
96,

©a

Il
i

0E-80-T303

[ IE-50-T202
[ 9g-F0-1208
[ W-E0-1202
[ G2-20-1202
r Fl-T0-T208
[ F1-21-0202
[ ar-11-0202
rEl-n1-nz0s
[ E0-B0-0202
[ £0-20-0202
[ a0-i0-0208
[ &=50-0202
[ ¥e-¥o-0303
[ H-E0-0202
[ IE-20-0202
r Fl-T0-0202
[ ar-21-610g
[ a1-11-6108
[ al-071-6108
[ an-80-6102
[ T0-80-6108
[ a0-L0-5108
[ IE=50=-6102

o a-p0-6103

Pt
P N
7 Faadin PN

'\n,ﬁ\m-fu-,r\.a’

V"

Ay

|——ﬁ§ﬂﬂﬁﬁﬁ%ﬂ§ﬁﬁﬁﬁﬁ$ — FEFERRS AR R AR |

HELAAE KRS CRINFER KES ML SR RN E X HhE
'M‘wf"_x/v’\r’kﬂv/

o PR

120, 60%
30. 404
00%
0%

40. 20%
26. 80k
13 40%
0. 00%

—-13. 4fr 4

67.
53.

0E-80-TE08

[ IE-50-T202
[ 9g-F0-1208
[ W-E0-1202
[ GE=Z0-1202
r Fl-10-T208
[ ¥1-21-0202
[ ar=11-0202
M El-n1-oz0s
[ E0-B0-0Z02
[ £0-20-0202
[ a0-i0-0208
[ E&=50-0202
[ ¥e-¥o-0303
[ H-E0-0202
[ IE-20-0202
r Fl-10-0202
[ ar-21-610g
[ a1-11-6102
[ al-07-610%
[ an-80-610z
[ T0-80-6102
[ a0-i0-5102
[ IE=50=-6102

o e-p0-6108

o

A %E

ECiE

THBERSCEHREERE — Sl RRSCETHEREfliE |
sy 2N
(=]

7

BE
F

AESEOHNA (FEEEFE) AR H (2019 404 H 26 H) &6 ANH, @#Oigs

U 24 I B e L L A1

7

=4

4
N

=
i



INE AR KRS 2021 458 2 AR

4.1 RGZH (RESZLE/NH) FT

§ 4 EEANRE

w4

HR S5

EATE G RS2 B IR

fEIR H 3

B AEH

EFF ALk AR
(48)

WL

PR EE

AT
ezt

2019 £ 04 A
26 H

10

EfE - E., &
1 Ab R A
b1 32 15 sl |4
GRS E R
e PolL A
MV Ty« AF
HRT B4R AIE 7 |

S AT

B, M ERAT
AT, 2016 4F
5 HMANILRE
HEEHBANE
BRAHE], LA
Me4em. BT
NS
2019 4 4 H 26
HESTILRE
IR KRG
M raie aid]
FEEZH,

B RO

2019 £ 04 H
26 H

11

[ A, &
i B H K%L
Bregmit . Mol
RS E AR
o ML T
MkZ:)75:2010
7 HIMANILE
B R T A
HIRAHE, BUE
MR, 2015
FTHI10HE
201843 H1H
ARV & E A
B S AR
TS IR
S48, 2015 4
11 A 18 HES
BN & R

8
o
=

H
[EE
(%2
p=i




INE AR KRS 2021 458 2 AR

VR AR
wREREMEES
., 2018 4F 2 H
13 HZE 2019 42
H 22 BT
BIPIR R ELAN
IRARIE S
wREREMEES
P, 2019 4F 1 H
31 HEAATILE
& 3 FH B
W e R I T
BIRAHIEH#K
REREENEES
H, 2019 4F 4 H
26 H 25T
AR KIRS
RIEZF 3% 7 A 4
FHEESEeZp i
2020 4F 7 H 22
HESTILRE
FETBCRL T A AR
HINN HFA
JR ZEAYIE S5 45
EEMEes
B, 2020 4F 10
H 13 HEAAE
TN & AET AR
18 A~ H & isfE
TRABHEH A E
EEMEES
i

VL SR RS, O TIRAMT NS EFAENH, HCEERE REA
] U E (1 9 s
2. AFEALIEGATE, 3L ARIUE I A CBAE AR 2 BRI 2 S YU E RT3
FfE F 30
3 MEFR AL SGEAAT A2 ISR AN SRR TR RIS -
4. 1. 1 BIARFAER S B B B R B B G B ) B 2 2 (R B B8R 7 R O
s WEAIEIIA, A S 1R S AR AT R SE T B R e B 0 0L
4.2 RE AR EIZEEMTERH LU

AR T NTE A A 0T YIRS e N RN IE 5 B B ik ) S AR S e

[y AT L




INE AR KRS 2021 458 2 AR

LT 8 2 05 A 5 4 £ R0 (0 240 2 5 A SIS P 80 L 55 0 Jie U 5 RIS ) SR 4 9877,
TE PR 21 UK (OB A b, S 4 AR 1 N SR B3 K3 o A 3 4 0 T K v i MUAT A9,
RIS HFBIER A T MR & A RNLE .
4. 3 AP 5 E UL
4. 3. 1 AP35l E AT 1B

ARKE G 3NS5 2 7 N SR AR R s R SE B T RS R 2 T 2 58 5 R AT Rl
SEHL. ARSI T

. RESEHAH PR T ARNHA TS
PR AT LS KT, B SG B R

T RE WSS RIS R, ACKE A B SOH E BRAN S A B R
HAIRIZE 5 TR (9 S S i A R T 28 5 B Gi P IR A 248 5 b A7 B , SIS Al
AT SR,

= XARRERAGHAT T RSN ZEM, BRIk ERRMNEED (HA.
3HW. 5 HAD T, XARAAE %R AR5 00 FHET T T 0% X FRE
LRI G, FEARIEAE S 255 B . 2 5 BRI S IN AT T BT,
I AW A 75 176 7K 2 ke 0 T A

VU AR 5 ks 58 SR A8 5 B AN R 20 2 I F IR 58 G HEAT T 45 40T o

W ERE AR MRS, AR, AT A S 5 A S E N A
A8 2 B 2 IRV R AV A LR IR R 138 5 T S8 B o th oA HH T AS 3 4 B N BT B 1)
R R AL G T 10 58 5 M 25 5 A O
4.3.2 R EIZHIT R LI

ARG AN, AT S oK LR A8 5 L

AR N, A BT BER A A 515 (958 5 T A TSR IR ER 10038 5 BAS /b ) B
A G BRI AE 5 2 1 RS R SIS ILE 5 W, BUR LA TR B s 5 A R R
158 5y Hede 2 B4 B JBAT T BT, R RIS BN 230 5 AR 25 % 10 57 o 42
AT
4. 4 |EH NS R TR BT

IR R KL S B R BRI T B R 4068 7, ELAS B M0 & R AR 3R 77 2
AIEATELES, KRS RfEE

BB, [ AT A, RN MK, AR T A7 A

Feul L1517

i

BTEATARE , AR IR AT 58



WRELLRIK IS 2021 44 2 R

HAL 2B LU FR I R AN BT RN S5 F 1R 5 95 RO RRALE » 4510 i 9 BB R ISR T30 [
T MBERA RS BN BAT N1 28, ERsh M e RGBT . R ER SR —FE
A RAERRET TAT, T WS IR . 8 0 fmt SOBRIE B M PO B, A (E AN 28 R 3k
[FISRAD TORrRER . A BRZG. BRREMTIIRER LK. BEARTAFEIFMIL Alpha
P, INELAA RS RE KA BB IS 7By i A &1 .
W8 2 Ja P RESE AT E YEIR, Timah R T —FREREEBORN, & AR
2L 53 Bl A RN TS HRAS 1 ANEE F) R A 2

JEB TR A, TG KOAMBOR - 1) AN 2 PR B35 0K, RS F ORI 37 vh -4
SE PENC R A2 T A BT S o BT I A 1 A ZE B REAT BT 20 22 BF FR AR I A5G I e R R R
=FFEATHIA IS B INR, 5 k11 A . UK 7 A Ah TAPER B0 XA
BN BB o« FEXAERIIRSE R, ML ST B VR AN BRI A A A B B R . JRAN
WARPI ISR TE 4 BTt PV B 0 e st RS S E A E AR 74h, mE
B U5 R E Alpha (kBT B R 20 Sl -
4.5 MEHAEE KGRI

ARIEGAIRE I A RIS AUFEI KR 7. 87%; C BEGAAUFEH KRN 7. 66%.
(7 Sl £ LE B U 2 %<0 2. 78%.
4.6 MEHNESFHAE ANBRE ST HEMEHEL A

T
§ 5 BBEAESRE
5.1 R EHRESEHE=HEREMN
Fe i H SH ) HEE LT (%)
1 &S 1, 609, 765, 561. 64 83. 88
o IR 1, 609, 765, 561. 64 83. 88

2 SR - -

3 [EE BB - -

Hor: fig - -

Vi IS - -

4 Uikl Eray - _

&
(Y]
=
piz
&
=



INE AR KRS 2021 458 2 AR

5 ERMATA AR - -
6  [EAREEmTT - -
For S B 1 SR N R|
0 o _ _
T BUTAARMGE AT AT 300, 506, 586. 59 15. 66
8  PAmwE™” 8, 967, 908. 71 0. 47
9 &I 1, 919, 240, 056. 94 100. 00

VE AL W IR A 5 WL $ 0 s I 2 AR B N RS T 140, 881, 147. 26 T, (IR
E LB 7. 50%,
5. 2 MEFARBAT W RO BEERFAS

5.2. 1 REFIRFAT L RKR AR EREAE

g eS| ARME G | SEEFEFFEG (%

AP ARG B, 11, 290. 28 0. 00
B IKH 22,212, 906. 00 1.18
C |l 949, 539, 585. 60 50. 52
D (M. 3Ty B BOKAF RIS 13, 020. 39 0. 00
B [E5 24,013, 755. 37 1.28
F R AR 309, 237. 90 0. 02
G |ZiEizHn. ChigREERlk 44,114, 113. 41 2.35
H o (el - -
I (&8 S B AR RS 39, 923, 274. 59 2.12
J (@Rl 196, 375, 732. 36 10. 45
K |5 Hbr=k 9, 293, 005. 60 0. 49
L [FHB AN 55 IR 55l 56, 251, 944. 40 2.99
M| BFEERE A AN AR S 122, 613, 104. 73 6. 52
N K]S BRI AT T8 it 5 L 35, 742. 75 0. 00
0 [FRMRS BIFIHABARS - -
P A - -

F1om 15




INE AR KRS 2021 458 2 AR

Q | BAMMtSTE 4,177, 701. 00 0.22
R[S0k ARE R R - -
S |&E - -
1, 468, 884, 414. 3
Bt 78.15
8
5.2. 2 MEWHRZETLARFBREBRERERTHE

e ARE (KR i B BE A LU Co)
10 e - -
15 JEM KL 20, 727, 711. 90 1.10
20 Tk - -
25 WIIgH P 57,219, 164. 42 3. 04
30 HHEH - -
35 BRyTIRE 4, 656, 153. 26 0.25
40 4 - -
45 fZBHEAR 24,906, 950. 19 1.33
50 HLfEMRSS 3,012, 795. 26 0. 16
55 AHE - -
60 i~ 30, 358, 372. 23 1. 62
At 140, 881, 147. 26 7.50

e (D DB R AT Loy FebRifE (GICSD.
(2) T DU TN SR PR T & R B P A R Bl oy T2 A 5 St T e R 22 .

5. 3 IR A RHME 5 e B ™= 158 HU B R/ HE R B R R R B 4

5.3.1 MEFREA RYE GBS T = FE HWHIRDHEF R+ 2 BEREH

4

| BB

HE (SO

AfeirE G

AT
5{H LA

=

F11or H1s

\|




INE AR KRS 2021 458 2 AR

(%)

TR

1 600036 1, 668, 034 90, 390, 762. 46 4.81
7
LA

2 603259 513, 282 80, 374, 828. 38 4. 28
&
ARJT

3 002271 1, 253, 600 69, 349, 152. 00 3.69
L4
i R

4 002415 1,067, 251 68, 837, 689. 50 3. 66
M
Jitete

5 600309 540, 370 58, 803, 063. 40 3.13
'ﬁl,
%
TR

6 300750 107, 907 57,708, 663. 60 3. 07
(¥
M

7 600519 27, 388 56, 328, 899. 60 3.00
a
Hh [

8 601888 187, 444 56, 251, 944. 40 2.99
gil
TLIR4R

9 600919 7, 347, 599 52,167, 952. 90 2.78
7
G

10 000858 170, 778 50, 873, 058. 42 2.71
i

5. 4 MEWREMFF MM RN BT R T AE

T AR AR IR R A 57

5. 5 | HHRIL A SLMHE o Fe g B 15E BB RN I B 48 £ 35 B 3% A 40

T AR AR IR R A 57

5. 6 I HHRIE A SMHE o Fe B HE BB R/ MR R BT+ 48 3™ SCRFAES

BE A

T AT AR IR AR B B SCRAIESR

F1201 H1s5 701




WRELLRIK IS 2021 44 2 R

5. 7T REHFIRLA AME S ESH=HELA KD EFHHTALERSRREN
a1
AT G AR WIR RS A S w5t .
5. 8 MEHIRILA M E & Fe B 7= 15 Eo I K /R I BT 2 BUIE SR 52 A 4
T A G AR WIAR R A B 5
5.9 AR AT GBI B8 B3 5 B i B
VAR G AR 15 R AR TR I A B 11
5. 10 G MR AZESH KK BRI 3L 5 H I
T AT G AR IR 4R 9T [ 51 0
5.11 {BFHEHRE WE
5.11.1
AREEG TR UETF I RAT EAR T, FRERAT A AR A ) LR RAT IR A PR A
A AR AR S g ) H AT — N 2 B E ST AT T AL ST RSO0 o ARG Bk B4R KAT
FRAH IRUE 27 (1 43 5% R SRR 7 6 A DR R I 4 B R I K
5.11.2
AFEEAR BRI AT+ 44 I SRR R TR E I 2 I S P
5. 11. 3 FHAWE ™14 5%

hui

IJ

Fe B4 &8 (o)

1| A ERIES: 1,817, 829.90
2| MWGIFFRIE HK 3, 430, 604. 55
3| BBR] 2, 578, 598. 37
4| MYCRLE 29, 774. 92
5 | B HRIEEK 1,111, 100. 97

6 | HAt UK -

7| R -

8 | HAth -
9 | &t 8, 967, 908. 71

5. 11. 4 5 HIR KA B9 A0 T B B i T e e £t 2 A 40
T AT AR AR SR AT AL T B 10 T e et 77

F13u JLi1s i




INE AR KRS 2021 458 2 AR

5. 11. 5 5 BIR AT 145 R Fh A fE i 52 PR 1B L B it B
TE: AT G AR WA T+ 44 R AR U 32 PRI L o

§ 6 A E S M)
B
T H NEAFEKIES A INE AR KIS C
U R S
ﬁifﬁﬁ? IR st 1,097, 711, 768. 33 147,521, 923. 66
UL
R HAJE 4 B Bl
j%i A R 98,517, 241. 49 24, 329, 963. 32
1%
Jil: AR IS R
” 303, 444, 797. 17 29, 331, 704. 47
RSE 1] 47 %
A E IS ] ]
B4 A
U R LS
fFT&f? AR S 822, 784, 212. 65 142, 520, 182. 51
R

T B HIAG AU LA RN, B B A e e A

$7 EZEBHEANBHBEERERREZSEN

Vs ACHE IR R B A A RIS P T e AR
§ 8 ML B LR EEE B

8. 1 IMGHINE—BRERFAESH LA EE BT 2098 1F 5L
e T

8.2 XM HH RFHMERFR

o

§9 RENFER

9.1 FEMFHEFR
Ly A IE 2 TS ' 2RI VR A R IR TR 43 B 2 i S R (R S A
2. (LSRR IR G BN RS S A ),
3+ CILANE LMK IR & ROIE T B RS S4B V)
4y FEGATHL O S5 B RS B

F1aul JL1s i




WRELLRIK IS 2021 44 2 R

5 T WIPILAR & LA TR & T IE SR B B A e i 0 TP B3 ik 1 % T o

6 FENIEME 2 ZOR A HAR SO

9. 2 FRHHE /R
AT E RS 909 5% BLE BRAR 20 £ VLVRE FE A RN A PR A 7
9.3 &R

By T A e AN A R B, SR A S A A3 . 99 fund. com

B, B IRIT RS EEHENE RS O HTE: 400-888-9918 B RAE S .

TEU & B S T A A PR A A

2021 407 H 21 H

=

F15 01 H15 701

\|



	§1重要提示
	§2基金产品概况
	2.1基金基本情况

	§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报告期内本基金运作遵规守信情况说明
	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情形的说明

	§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期末按公允价值占基金资产净值比例大小排序的股票投资明细
	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
	§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者超过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


