T

AMMRETARRSF ISR REE
2021 4E58 2 FHEME

2021 %6 A 30 H

EEFHAN: RENBEESEEFRAF
EEEEN: PENBHERTROBRAA
WEZRHHRE: 202147 H 21 H



AR EE Teali fi i F: 2021 5 2 ZFER S

§1 EERT

G\ (T 2 SR A R 5 BT R AR R B 15 P WA S IR,
X HE P AT FTIEME . VR 5 B AR AN B S8 AT

FEHEE b E IS & R AT IR A IR A RREA RS G FME, T 2021 7 H 20 HEZ
VARG P S IRNR FERIAEHSIEFENE, REEZABAAAERRICE. =S
PR B B R IE N -

& B PN AKUE LA S B 5 1 S ) BRI FH 45 55 77, (BRI & — e B

FEEIE SR AR KR BT, B8 E A E B0 SRR 48 ) s A
&R

A 5 R R

AARAE I 2021 4 4 F 1 BAEE 2021 4F 6 A 30 AL,

§ 2 HE7= MR

A A MR ZE T aififiior

e AL 003656

FaiafEr LR

EEAHARH 201746 H 21 H

A5 WK S BB 2, 445, 337, 115. 80 ¢

K HiR AEEGHELGEH SRS T WS, 2. Wt
AR 42 1) B () Bk b, Ik AR = B
L, 5 SISt AE I A BRI RS

P R AT “HEM R M “H M E” HEEHE
AR TEHBE, REMMES T, 5 E
WA B, oM. FIE, BREIKE WA TS T e
B2 S i S = B T T N e I P oS B N S A T e R
TR A A HAs AR WIRGMILE KRR E; [
B, RA “H R R MEEEE, e E A
RS AP . BERIC R e K Bk
SPERFEEA E, B RIS, R e
R e T RTINS

v G L R i W B R 2R S TR gl s %

A IS SR R AE AFEEGNFHFIESL, BT IR EE PR
B iRl LU S U G s T IR i i 4,
KT RAMES MRS,

A== N RAEMRESEHER A

BEFEAN Hh ] R i B8 ARAT I3 A PR A =]

B G K A R S R AR EiMﬁ%ﬁ%ﬁﬁ#A]%EMﬁ%ﬁ%ﬁﬁ%c

%20 3 13




AR EE Teali fi i F: 2021 5 2 ZFER S

EEE S S AR INE

003656

003657

T IR 8 0 G2 S 4 B A

2, 445, 290, 068. 44 i1

47, 047. 36 14

§ 3 EEM ISP MESIHERI

3.1 XEM &

A

ARt

E B SRR

WA (2021 4E4 A 1 H-2021 4F 6 H 30 H)

RAE MR ZE aififiids A RAE MR FE uaififiisz C
L AR sk i 26, 013, 331. 52 579. 89
2. 2% HFE 29, 679, 035. 25 590. 62
3. ALY 3515 4 A B A R 0.0121 0. 0100
4. BRI G 2,480, 719, 024. 79 47, 502. 82
5. HHR I 0y A 1. 0145 1. 0097

T OAH B 155 S AIMUE BN . BTG |
BRAH IS 2R e R A, AR 9 A 3] O SRzt n_E A9 2 Fe i AR sh Wi -
@prib I SHEAR A B A NN B 5 2 & T, THA B 5 bR s K1 2

R roET.

3.2 EEFERIN

HAtle N (ANE A SMEZE ) 41

3. 2. 1 ZEMBHERK R KI5 RN ST B Al 2 1 LBk

AR Z ualifiifiids A
Mk bl e
‘ HHEIEK R | it
prec peEmkRo T 28 b OE6E) @—@
EEQ | BRZEERO »
HEZ®
HE=4H 1. 15% 0.03% 0. 45% 0.03% 0. 70% 0. 00%
I ESNNH 1. 89% 0. 02% 0. 65% 0. 04% 1. 24% -0. 02%
k4 13. 02% 0.67% -0. 20% 0. 06% 13. 22% 0.61%
SR e = 26. 58% 0. 40% 4.53% 0.07% 22. 05% 0.33%
H3E4& A
30. 40% 0. 36% 5.53% 0.07% 24. 87T% 0.29%
ARG B A
RAE AR 22 eaifiifiids C
‘ EEMRK R | grbhie e | st
MrEr  [REEEKERO o ‘ ‘ - OEE) @—®
WHEZQ | EIRERO | R R bR

Fo3u 3 131



AR EE Teali fi i F: 2021 5 2 ZFER S

HEZ®
HE=AH 1. 06% 0. 02% 0. 45% 0. 03% 0. 61% -0.01%
LA 1. 70% 0.02% 0. 65% 0. 04% 1. 05% -0. 02%
ok 13. 13% 0.67% -0. 20% 0. 06% 13. 33% 0.61%
U e 25. 66% 0. 40% 4.53% 0.07% 21. 13% 0. 33%
H3E4 4
29. 78% 0. 36% 5. 53% 0. 07% 24. 25% 0. 29%
&S0V 4 T

e SBR[ 77 27 G PR ol

3.2.2 HESHFAEMMRES RTHME KRR L H S RIS B HE i s

B AR ESTHAT B2 A R 48 00 S K55 8 HA M ot B AL 3R Pl 38 Kb L5 S o
25 33 HCE

32.00%

28.00% SN

24.00% [

20.00% ‘

M

0

16.00% ,«"‘“r L%J

12.00% P uti

8.00% e o

i /_/‘-’ -‘u\“\ . -
4.00% P NN N e
P Ty

0.00% oo =

s VL'_W__JW

4.00%
— -0 o [ u -— ~0 o M~ uw — O — [+0] o o =t (=] M~ (=]
T YT Y TYSTIYSTI?YP TP TR OI?S YYD
] o — o~ ~t+ M~ o~ o L] [Ts] iy (=1 — o ~0 =] — — - 0
? T IT T2 I IPTIITITI LTI
mE DR e ® @ @2 2 2 2 2 2 N5 =
S 28 R 2 28 R 1A 8 R R B R R |8 -.R K 288 g v
[ REMBECGFEERFARTPEEKE — RENRETAFEEFARTLSHERHE|

p=i
H
p=i



AR EE Teali fi i F: 2021 5 2 ZFER S

B o ES LB Hr4-C R4t 004 S 3K 55 J8 M Ml 9 B A% 3R SOl 36 SR iy I S e
o 5 BB

28.00% I
24.00% |
20, 00% ‘

16.00% -'
;*Jfkﬁmifmxhj
12.00% /_/
'r_,_/“ﬁ""‘-u‘

-
8.00% it S A
/‘,\f e
—
4 00% wz" ;,___ﬂ____\\—r“”_’_,“_v__-—'“ e S
\/fﬁ e
e
0.00% A e
-4.00%
— O N M~ W — o ™ M~ W — 0 = e ™ o = o I~ o
Y YT Yy YrYTYTYTTOL?ZSOVYYT O
i
O e — & = M~ & ™ & W M~ & = e 9 @0 — = o o
T T T LT ?T T I T TETETITIT PR T @RS
T
~ =) o o — —
S S 5 8 S 2 5 5 535 55 S 888858685 5
8 8 8 8 g8 8 8 & |8 8 & &8 s 8 &8 &8 8 & 2 &

REm

=r
bl

ENARRFIRTHEERE —REMRELAFRFOR TS E TG E

1]
B

E: AREEFT 2017 4 6 A 21 HAEM, ARke@eWVEREERERBERN 6 MH. #E
EEILTR LA IR, ASE G % 0T ™ Mo B LT & 2k a0 7] S oA 5 i W P e e Be e il v
295

3. 3 HAh 34z
VE: T

§4 BEAWRE

4.1 RELE (RESZENA) 6

AR (I 4 2 BRI | 55
AN | BCA | R

A | W%

!

JEEMA K AN, 7 SRS
Mk )i. H 2014 4 3 A A RA IR
BEEERARARF, YL 5
Dy B, RS R MBS
B RS2, TR 2R
S, H 2021 4F 2 HE2A5MEERAMN
it 1-5 FFBCE SR R EOE R 4%
- 7.0 4 |[BHELE. RAEMRESE 39 MHE IR
aifii i MR SRR AR G . RADINER S
JAif g B UE SR R R R . RAE AR
F A AR R RS . RAEM
REE 3 A H WG 8 R AIE
KRS EZI, [ 2021 FE6 HE
ST RA IR IR O T i g i 4

BEerH,

AHA4H 2021 4E 2 H
HE | inm

22 H




AR EE Teali fi i F: 2021 5 2 ZFER S

e OEREHRH . B AR AN I 5 [R) A 200 BOA R < A8 B A0 /40 8 (A e 1 3

5.
@UEZF ML B SCEMATIE B2 GIES I AP N 53 SRS 09 FRIAH G E

4.2 BB ARG HA A AR SR E MM A5 IR 3

ARG A, N RS (PRI EIEF R eE) KA A ANE
M IR SHUEMIE S A FINAE, ABE WG SRR ST R B F e v, A8
ISR ATIR T, Bk S aREa NBOR BN 2t ARG N, Sgia R SE S,
T R e AR AR 28 AT

4.3 AP HETUH

4. 3.1 AP G ERPAT B

AT PERHIT GEHHRIES BB AT A TSRS EN) , 55T AR TS5
B, R OV R AR B RIS R . TR S SR SR BN ),
FIR AL WEA T, BRI, A PUT. MRS EE S RI &ANR AT, TBR T
R TAE S HATIR R

FHARS, AFRBRATRARGHNATRATRER, (5D RBIGSTITHEL,
RYERAIPIT A TZAT: Mah, AR PR IR E R AL A 2 1 E B R RIS 5 .

SEFANAE S, A EISERAUTINIDA 5y A8 5 T KR8 5 SR B v S A8 5 I8 5 S
FE, PRESR R A GG AFHRIZE G W T2 — i . AEATFRAT ISR Il AE
DA T SGEATIOAE 5, S B AL A R FIAE A S0 ROB ST I 52 5 BE R AL & (058 S s RO, 24
IR RS PR SE LA ) U058 5 48 SREFEAT )

ARG I, AT S BN AT 5B RS BRI EIIAT, KRR EERA TS E
DU PR A 40

4.3.2 RERZ BT AT TUH

T RS AS RIS A 2 W H A A 5, SRR AT RE T BN A58 5 A 2 i (4 7]
HRIAAE T e ARG A, ARG R IR S H A0, AMAEARRAGS 505
P ATESE 0 [R] H 8158 55 A8 5 0 8030 B AZ B AZAIE S5 24 H RS B 5% O -

4. 4 REFINE S KR HEFRAIBIESAT
2021 4E =, REZFIEATRAPINE . Farhfhf, SUFEE SIATEIRAE, Tk

Foen I 131



AR EE Teali fi i F: 2021 5 2 ZFER S

PRIEEEES, HIERTEANE B ORIFIRAME R, SRR 2 IUM IS, R B T R BB
AN IR AT — 2 4%, bt AT oItE. SRMESrm, R MBI,
P B B MBOR IR FRR SN IE G B A, FEREETAIPE RS 2 AR FIZR6T5H, —3F
JE A3 1T 3706t S AT ) S BAR XS BiAL, BRI RON TR A S (2 2k LA A i o < i 2 14
Ko MR R I G, MR R 7, Kimlai R R \RES F7, 10 S8 1 4
WIRIIBR A Z23E R, a2 2R BEIAL N AT FRIBUITH, —ZF R P ISR 45 S O A IR K
WEE R IA P AT, 6 ARG AR/ MEETE. s SR E e A S P loE, &Tpisk
30% L kL AT, RS 58 BE o [ A M R A AR AR 5 R S M Z PR B2 R .

ARHe gz 2021 FF T FFEMBORFFROE, 18I0 T AN R E G E, AL R
FRERAEAKT,  SEBL T BORRSE s, R B 2] 1 205 RO sl vk USRS F XURS:

4.5 ME A E SR SR

BEAEARE IR RAIIREZCaAi i s A I3RS MEFED 1. 0145 70, AR 15k S0 A0
G ZN 1. 16%, [FIMEST BRI AT %0 0. 45%; A2 AR & IR IR AR IR & o4l i fi 27 C
(2L A AUFELA 1. 0097 T8, AR IS M ATFEIE KAy 1. 06%, [RIHDL ST Ak as 5

A 0. 45%.

4.6 ME AR ETTE ANBEE ST HERE RN
AR S A AR T e AN AR 2 A DA H IR AR N AN — 0 N e 5
T T HTmE .

§ 5 BMHEAEME

5. 1 MEHREZELH=AHAEMR
1 H Sﬁ/ﬁléﬁri [ty L A5

1| B4t ] -
He: B - -
HE P - -

B o)

[ 5 WALl 45 B

3,174, 746, 000. 00

97.92

Hrp: figp

3, 124, 746, 000. 00

96. 38

B SRR

50, 000, 000. 00

1. 54

St
B
H

S ey

SERATA R BT

KNI gl 37

=
pes



AR EE Teali fi i F: 2021 5 2 ZFER S

Hodre ST AR 1) 2R B 4 il 5 i -
FZ
AT ARG H A 261 18, 055, 240. 90 0. 56
HAth w2 r= 49, 308, 746. 31 1.52
&t 3,242,109, 987. 21 100. 00
5. 2 MEHRBIT WA KRB ERRHE
5.2. 1 MEWARBAT L RABARERRES
E: AESAMRE ARKFE RS
5. 2. 2 MEHRITEAT RIS RER TR EBRTAHE
*: k.
5. 3 BIRIEA FoYHE 5 Z & B =19 E LB /N HE R A B R 5 B 4
5. 3. 1 MEWREA RUHE 5 EEF =B B K /NEERF BT+ 4 IR = B B i 40
T ARG AREIHRKREFA R
5. 4 MERIREFF A RAHEFRRAHE
. B S ot e I
= EI'_‘E" l:ll:l J\ (A
F5 5 dn B NaME () TN
1 H X7 3, 000. 00 0. 00
2 HAT _ N
3 SRR 899, 347, 000. 00 36. 25
Hordr: BURME SR 311, 618, 000. 00 12. 56
4 &bt 690, 966, 000. 00 27.85
5 Al K b 5 5 260, 794, 000. 00 10. 51
6 A S 4 982, 079, 000. 00 39. 59
7 DE T NGIEE E®) - -
8 EiNZEa 291, 557, 000. 00 11.75
9 HoAh - -
10 | &t 3, 124, 746, 000. 00 125. 96
5. 5 MEHRIEA AME EZE ST P HE LB R /PHEF BT L2 5B Z s 4
HEER
e fRFAHS ELm | HE 0 ARME ) THE EL
(%)
1 2028041 20}%}%@%? 2, 500, 000 255, 375, 000. 00 10. 29
—Z% 01
2 2028047 20 X(Jf%@” 1, 900, 000 192, 128, 000. 00 7.74
3 190202 19 [EFF 02 1, 400, 000 140, 518, 000. 00 5. 66

o8 I 131



AR EE Teali fi i F: 2021 5 2 ZFER S

18 T 15
4 101800605 IR 1, 100, 000 114, 488, 000. 00 4. 62
MTNOO1
5 149403 21 Bk 02 1, 000, 000 100, 700, 000. 00 4. 06

5. 6 W EHEHIRIL A RUE HES T FE WA R/ DHEF R BT 48 B SCRESR 83
B2
Fs MRS | IERATR HE () AfehE G

S S A G RatE |-
Eefs (%)
1 189545 21 K& 01 500, 000 | 50, 000, 000. 00 2.02

5. T MEWIREA RIHE HESF#ELLHIR/DHEFRRT LA R ER B HH
E: AREAREMRARIFA SR

5. 8 MEHFHIRIL A RMHE 5 E ST 13E HBI KM HEF R BT T2 BGER R B 4
T AIEEAMRE WIRARFFABGLE.

5.9 WMEHIRA R SR I E R 5 F O

5.9. 1 A H AR B 1 HBUSR
AT G I R AE S B (R DA I B B B Sk . ELIRR A (5 BIEESS, ARESEAS

5 E G55 5 o

5.9. 2 IREHIR AT SHHHIE M B Kr- AN 450 28 A
TE: AR SAM AR RS A E AU

5.9. 3 A H AT B R F
AT AR AR R AT [ 6

5. 10 BBEHASWMEME

5.10. 1 AEESRFEMET RIS RIT EEAHRE HIB MBI IVLRAE, H
G Hi—FEAZBATFET. LTHNER

JESTERAT It A BR A = PR I A AL R R AR M R AR 1 CrUR ORI 31 v (20200 23 5, fE
HAR ST H3H: 202047 A 11 HD.

AESTHRAT I A A PR A ] R VE B R L AR BRI R A 5 GRS Ve (20200 41 5, fE
HAR ST HH: 2020 45 12 A 23 HD.

AL HTARAT B0 A B2 ) BB s A N ERARAT B M A 3 (b ) A 5 CRRAEF 17 (202104 5D,
fEHAL T Yo H . 2021 422 H 5 HD.

Foom 3 131



AR EE Teali fi i F: 2021 5 2 ZFER S

o [ R ARAT Bt PR A B R R i s R AR B e A0 1] CRER I T 9y (20200 715, fEH
AbFTRE H T 2020 4E 12 A 25 H).

I ZHF R ARAT A PR B R v i R R AR e b 1] CHRR B T 95 (20200 67 5, fEHH
AbFTRE H T 2020 4E 12 A 25 H).

5.10. 2 ZEHFMEI+LBRERTE HEE S MR SRR EE
ARG IRAR A

5. 10. 3 HAMBE =1 %

5 B i &% o)

17 H R IE 4 95, 018. 82
NEYSCIE 77 B K -
IDAsde ] -
YR S 49, 213, 727. 49
JREYAT R 35 -
HoAth iR _
Ry 2 -
HoAth _
it 49, 308, 746. 31

5. 10. 4 REWIRFFA KA T BT R T 34 B £t 35 B 40
T ARG AR WA AT A T AR U P e

F
d

Ol |~N|lo|lo s |w o |~

5.10. 5 REHIRAT 14 B F - A AE BB 52 PR O ) U A
T RIS AMAIIRREFABEE

5. 10. 6 BEA S E IERF A R 5
O TN FRR, 43002 5 2 30 6 T A7 TR R

§ 6 FRRESHHRF)

BfL: Ay
. . AR e alifii i

15 H R AR g e alififit s A ; i
15 B A3 4 1 AU A5 2, 445, 290, 062. 14 46, 526. 90
15 HA A (] 5 4 e HR D 7 0 6. 30 29, 989. 58
Rk T 2 U S ) 35 4 A D [ 473 47 - 29, 469. 12
TS A 1) 3L S 47 0 BB A (43 Ak — -

o107 JL 137



AR EE Teali fi i F: 2021 5 2 ZFER S

//I\u “_» iﬁﬁ”)
S H I R I 4 4 A0S AT 2, 445, 290, 068. 44 47, 047. 36

$ 7T REEENZHERREREEEEHAL

7.1 REEEARFHAESHFRNEN
T AR A JOHE S B BN R A S B S .

7.2 H&EEANZHEARERE ARSI 5 WA
TE: AR WA O B IS A B e R AR S S

§8 M HEE PSRN MEERFR

8. 1 MEMNBE—REATEELSHBE AL SET 20081 R
# S P A S B L B WA IR R R4t ot
?J'Q':\
Fr FE &AL ) X
H 1A 5% /\"ﬁ
;iﬁ%‘ﬁﬁﬁ%ﬁﬁmm ;g :g ﬁg e “%fw
- FRIERF 41 €[] » e '
f; 1 20210401720210630 2,445, 289, 248. 34 - -2, 445, 289, 248. 34| 99. 9980
P AR XU

1o RAUBE[A] R

ARG BB — P R B U LG A9 1 B B ik B e 3 A AR I 20%, T T I A 45
[, AT RE S 3L

(1) FEEAEHI R N AL LR K57 T LA, Al Ree =R 5 e i M, S8R
PRI L SR 56 4 3 40 LU 91 A 3 Sk ik A AUV AT 20% ) B — $ 0 3 R AR A1 51 R B0
WEEl, JEEE A TREARYE (L&A ML e goe iR AL El, RS 2 AN HFH UL -
(FARHO RABEHME, FEEEEATRRY (AR 120w B 5852 5 418 [ H

TH N8 A A 1 B e T R

(2) FEEEF NGO PO EESR DLN AT 3 S [ B4 75 52, ) A B3 4 0 P 1 8 2 B A FIRY
M, S0 S 4 (K95 B3 AR A 7K T

(3) REEEV PRGBS, SRS R S N B & %877, S8k 40 H I R 305
(4) FEEBFEIBGT /N, AT RE G 4508 2 PR A g SEPLIE 42 A R 20 IO 8 H I R 4% 8 o
% 5

(5) KAUB:[F 3 O G 0 P~ A /N, B R AFELMIA 1, R AR I 55 4 & R 20 52 THI I
AR IETERE . BRI

24 KB H R

R KRN, SE G TS BRI R N HE R, S BORE B IE AT BE 2 R R K.

8. 2 UM B R E LR MM EEAE B
AAREWIN, AREGEIANRA T AN A

o1l 4k 13750



AR EE Teali fi i F: 2021 5 2 ZFER S

(1) 2021 5 4 7 21 H RAMREEE A R AR BT 5024 2021 F5 —FRERE 32

N LA

(2) 2021 4 A 21 H RAENREZ AR THER RIS 2021 F5 TR S
(3) 2021 4 A 30 H KA SEEA R A5 o T HREE 73 L3 G40 vERHME B

IIFAS=,

(4) 2021 6 A 25 H RAEMNRE AR ANER RS 2021 58 2 RGO nE
(5) 2021 6 A 30 H XTRAIRESEHAIRA T E T #0851

W
=
i
k>
op
=
o
i

B2 8

(6) 2021 46 A 30 H RAENRE i fiFINER R TR SR ES
(7) 2021 6 A 30 H RAEMRZ eaiffi iz AL B S E Pl

=

§9 BAENMHFEF

9.1 FEXMAHER

(1) A IR M 2 1 o i AR S5

(2) (RAMIRFBCA G RIESF R R R SR )
(3) (RAMMRFAG I RIEF R R LR EEF)
(4> (RAMRFrCA GG MIESRF TR S E D
(5) TR MAS;

(6) FRE BN FEHAA . EIEAMA R .

(7)) FEEFE NS TR B,

9. 2 T =

e B AR ICT R BN/ B3 488 N HI(E T

9.3 AR

BR B RIS E BN B eTTE NAERT B 8 BN o G 9 2 D 4 B S0 A3 T

A5, BB AR A B[R] Py U 46 2 SO 0 S A AR B BN

RENBPESEHFRAF

o127 4k 137



RUE IR cal i ity 2021 4E55 2 s

20214E7 H 21 H

o137 3L 13 ;W



	§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 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


