|1

JM‘

"8 = H R RE ST &

2021 £

REE

—
.
|—a

5 0 Z

=R

2021 %6 A 30 H

HETHEN: PRESEEFRAH
HELEN: PRBRITROBRAF
REZEHEHB: 202147 A 21 H



P IF R E I 2021 AR5 2 ZRFEAR Y

§1 HERR

BB TN 2 SR S ORIE AR & T SR AR B B B 1R S VR RA Bl K3  ,
FERF I AR B VA R S B AR AR AN S A AT

FEFEE NPT IR A IR A A RS AT S FIME, T 2021 4F 07 7 20 HEA% 7 AR
I S5 Fabn . SFERBUAI R A SIS SN E, REERKABAAAERERICER. RIVERIAE
EE DN

BB PRV DARSAE - B ST SR 8 B IS R B 987, (A PRIESE € & A

FE N BUFAERHARRERI . A K, 58 AR H B0 R SR N A2 B 1 A
eSS NEEE AR

AR I S R R 2 I

ARG WIE 2021 4E 04 A 01 HiEZZ 06 A 30 Hik.

§ 2 B kL

5T T T

007053

RIS RN T T3S . LA ST B8 A 1
AT BB, RSN . B EDY S,
WA WG, AXIEFFRIA A TFFROR I RS .
MFBORRE AR E e 2 H 1I0H. 5 H 10 H. 8
H10H K11 H10H (BFi%ED, & ERHAET
EH, WEANMFBERNZIETERW T —T/EH. A%
SR T B KA 20 AN TAEH o A4S 3t A
NEEARARAN FF IO 2 [RIZ AR BN — AN B, B
ANFEROEE R 5 1k H &~ — N IFBOH I E AR HE 1
Ar—Ho

R FAEMH

201948 H 14 H

T AR I B B A

238, 866, 803. 83 11

BB H AR

FEVETHAR R B BB R AT IR T, AR EIBREE
PRI SR, JF AR O S L A
[PESayEECE

BB

AT G RE 0 2 AT ) A7 b TR AN A o A
NEBEFIZREIE M, EERAUM Z NG {5 HI 505
S ARG SRR SR SR, A R R A 1 U )
FE AR AL AE PR B 2Rl E IR ANAZ Y8 LA A
[ e S al PR B A, AR B R E s R B A . A
FE G R L A A A SUITC B SR S 7 T S
NIFEFERNG . BERG . DL BRI SE, R

# o0 4k 127




P IF R E I 2021 AR5 2 ZRFEAR Y

BB R AL S XN ATSR ~, SRR Tk
[l S A -

N ER e 3 FEZEE U E CaE) FaEas 2 X 90%+1 4 e HiAE
FAE (BifE) X10%

AR YA 2 AR AT AFEGNFIF IS, TR S AN TR R v T O T Tl
WA, ERTRAMES., REMESE,

B AL IUN V2 R G PR FR A

BEEEEAN P RATI D H PR A 7

TR A 3 S TR AK

RS VPR TR & VI E PPN oyl Y PR
A C E

FE HEEE N5

007053 007054 007055

IR T I8 0 2 4 B A

35, 055, 397. 98 11 0. 00 {7 203, 811, 405. 85 1y

3.1 FEMFHER

§ 3 EEMFHIrMESIFERIN

hz: NRHIT

Ese iR Ep N WAEM (2021 44 H 1 H-2021 46 A 30 H)

P BB A | PR FE 6 C| P REHEEHME
L A E sl s 551, 129. 16 - 3, 069, 486. 07
2. AR 683, 686. 59 - 4,014, 848. 01
3. DAY 35 35 4 A AR A 0.0178 - 0.0168
4. WIRF S T 1HE 37, 606, 377. 83 - 217,630, 177. 75
5. AR S e 1.0728 1. 0678 1. 0678

T 1A O S B et 15 2 e AR BN . st ica

HAte N (ANE A SeHEZE B ED 41

BRAHOC 2 F i IR AR, A A Dy A 3 L sepiliie as n_ BT 2 so i (B A2 sh il a
2. frid i N SR R A EAE R NN AL 5 B A TR, Th AP e Pl g K122

KTy E .
3.2 HEHERN
3.2.1 BEMHFREH KR RS RS B 2 5 EL
PR E T A
Mk &5 Le i Sk v
THE I R AR L S bl s 3
B fRERKERO WaEErEZE O—O @—®
HZEQ lr§E6)
@

IE=1H 1. 72% 0. 04% 1. 15% 0.03% 0.57% 0.01%
xRN H 2. 94% 0. 05% 2.00% 0.03% 0. 94%, 0. 02%




P IF R E I 2021 AR5 2 ZRFEAR Y

A4 3.37% 0. 06% 2.65% 0. 05% 0. 72% 0.01%
H¥EEEH
7.28% 0. 08% 6. 43% 0.07% 0. 85% 0. 01%
e sy G o
VI I C
i N&Ss 80
‘ R I R AR akthix;iﬂi o
e  [EEEKEO ‘ WaiEbEZE O—0 @—®
HZ@ I EHEE)
@
TE=4H - - - - . -
TESNNH - - - - - -
k4 -0. 19% 0. 06% -0.11% 0. 06% —0. 08% 0.00%
B4 A
3. 52% 0. 08% 3. 56% 0. 08% —0. 04%) 0. 00%
ARG B4
VB ZEE I E
Mk & b Sk v
‘ VR 3 K 2R L 57 LE A SR v -
B [ EEKEO » " W EhrEZE O—0 @—@
HZ@ I ESE)
@
TFE=AH 1. 65% 0. 04% 1. 15% 0.03% 0. 50% 0.01%
L ESNH 2. 80% 0. 05% 2. 00% 0. 03% 0. 80% 0.02%
Ek—4E 3. 11% 0. 06% 2. 65% 0. 05% 0. 46%, 0.01%
H3E4 A
6. 78% 0. 08% 6. 43% 0.07% 0. 35% 0. 01%
ERGER S
« ARREEE CRMATE 2020 4F 11 A 11 Hpr gz ER 0;
2. iR C M “idE—FE” N 2020 407 H 01 HFE 2020 4 11 A 10 H, “BHEEEFE

WAL EAS” 2019 45 08 H 14 HE 2020 4£ 11 A 10 H.

3.2.2 BEEEFRAAFURES RIHHEN K IR LH 5 FHL S LR e
RAFNH R

b=l
H

=



P IF R E I 2021 AR5 2 ZRFEAR Y

A T A SR T A B v T A A S 55 T8 A Mle £ B4R B SR i SR e ad IF S AL -2 HUE)

7.20%
6. 40%
5. 60%
4. 80%
4. 00%
3. 20%
2. 40%
1. 60%
0. 80%
0. 00%

0£-90-1202

£2-50-1202

LL-¥0-1202

Z1-e0-1202

¥0-20-1202

0£-Z1-0202

¥Z-11-0202

61-01-0202

£1-60-0202

80-80-0Z02

£0-/0-0202

87-50-0202

ZZ-¥0-0202

L1-E0-0202

01-20-0Z02

S0-1L0-0202

0E-LL-6102

SZ-0L-6102

61-60-6102

¥1-80-610Z

Bt % |

A

Lzl

(==

K% — FREFBRTH

]
=}

AR TTHFEY

-4
m

|—FaEAEEH

6. 00%
1.80%

1.20%

5. 40%
4. 80%
4. 20%
3. 60%
3. 00%
2. 40%
0. 60%
0. 00%

0£-90-1202

£2-50-1202

LL-¥0-1202

Z1-e0-1202

¥0-20-1202

0£-Z1-0202

¥Z-11-0202

61-01-0202

£1-60-0202

80-80-0Z02

£0-/0-0202

87-50-0202

ZZ-¥0-0202

L1-E0-0202

01-20-0Z02

S0-1L0-0202

0E-LL-6102

SZ-0L-6102

61-60-6102

¥1-80-610Z

Bt % |

10

Lzl

[

KE — ERFEFEET

]
=}

CREiTFHEY

i
m

|—FaEAEEH

THJ\

e
AN

1=



P IF R E I 2021 AR5 2 ZRFEAR Y

A F TR AR T E B vt T A R S 55 T8 A Mle 5 PO AR B SR i R e ad IF S AL - HUE)

7. 00%
|'f
6. 30% St
5. 60% y -Jl/‘-_‘l\__,\‘l Fd/
4.90% [N A
4, 20% A e
~ 4 VN M/f,
3.50% [t R ’E
ror / R gy
2.80% Vras J/\,_
2.10%
J,-\/
1. 40% /,N e
0. 70% )
0. 00%
=+ o~ Ly = w (=] ™~ o oo o o o o~ =t = = (o'} [ o [==]
— — o4 [a2] (=] — — (o] (o] (=] (=) — — [ ] [a2] (=] — — (o] o
b & & - = A& h % b o b & & o+ A A d o+ b b
o (=) -— -— (=) (=) o o (== o (=] o -— -— -— o (=) o o o
a & & & & L L L L S5 L S5 S5 L s L L L L L
— — — — o od o4 (o] o4 o4 o o4 o4 od o4 o od o4 o o
(=] (=] (=) (=] (=] (=) (=] (=] (=) (=] (=) (=] (=] (=) (=] (=] (=) (=] [ (=]
ol (o] o od (o] o4 (o] (o] o4 od o ol (o] o od (o] o4 ol o (o]
|—$E$9¥§E%1ﬁ£§ﬁ%1ﬁi§t’c$ — EREFEEFHEER TS ENWEFE
e 1. AFREEFEESEFET 2019 4 08 H 14 HIERAER:

2\ RAR GRS S FHE, B AN Y B 2eE AR HENN A A3 SR A

&t
e RZIE

3. 3 HAhihs
VR ARIESAIE AN T HAN S bR

§4 BEARE

4.1 RE&2E (RESZH/PAH) fHifr

FaEeaRNAE, SERGPIRAES RS, B0 PSRN 25550587 ie & L )

EAFEENREESSHMIR | iEH ML .
BEORE T rmam [ emam | am Vi
TR A, BRI S R AT
NFIRE g (R D) Al A PR A 7 B A4 4
T B 3 FH TS N KRS A TR A
li] 5 WL 2 F B R 4T, 2018 4E 3 AN
E @A v NP RSB HAR AR, BUEA R
W, P 2021 41 A 5 B e [ e A 2 45 W R TR ER EAT
G AESIE = . - 10 4F [ @ e AUE R R R R 4 P2
MHEM R =AY H o B G R AR R 5 0E
T 7 Fedr P RATR 1A U R Ak
RHIEA MUEFF BT HE 4 T2 IR 5 2 BLIE I3 4%
TR FEE G T UGS i A5 B IE F P o A
G & PRI A A e WU R AUE
FI T EE P EZIR ST R
#6127




P IF R E I 2021 AR5 2 ZRFEAR Y

P EONEEE T 6 S H R IR BLIE
TR I T B AL i R TR %
BRI T IR A5 7 ALE SR $ B 2k
SHEEH,

e 1 e EEEReLR, H EREMT MEREeERANE, BT UIRYE A F R
SEMNFIFNE H 3 P E AR EERE G B, “ARIRE W) A1 “BAE R 70 R E & 7] kg
ARG AE A IS 30

2+ AEFF ML SGEMATIE 2 GEZRAL AL SR SR BLINED BIAHSSHLE

4. 1. 1 BIARSRAEREE BRI T 28 (R &2 2 R B ™ R
.

4. 2 EE ARG A A2 S IE /M5 1 UK U

ARG, AREEEENRIET (PN RIS ENES R E0k) A s
IR I 2> A i e 5 RO, A ISR . B2 5 i SR B S B 7, /£
PR R RS BRI B, B B AR ZE . AR I, AREIEERRGES
M, BAARFEE OB AA . HERBRBEE . BB LB A ST A RIEHE M R
B EFIE

4.3 NP G E R

4. 3.1 NP5 ERHATER
WA, RESEEHIPEIAT T GEFREERSEHEAA AP ERFE L) A
I 52 1R A P48 S AR el

|

4.3.2 REZHAT TR

AIE T ARG AR HE L TN
WEN, T BRRAES S5 T AT SE0 R H BIa1 58 5 RS (1 B30 52 By B R 1 % E
77 2 H A& 1 5%,

4. 4 REHI N S KR RIS AE 0BT

BEE BRI K, ARG TR, S FORFFLEIE, B A LSRR T I8 R IR
W REER SIS BN, BAR PPT MG RraE v, (FIEMRK R AR XHEAT . BT BRI
N “ATHEE” , REMEREEEBEM, MR PRE—F AR BERE, —F
FEfZF iR 2R MTES . 2o TRemiBEIH R, FHRERE T, FH

# 7 4k 127



P IF R E I 2021 AR5 2 ZRFEAR Y

M ZE G
AT GAERT 5 3 B 7[RI 2058 R T 9 B AR B B AR Atk L, B Rp e IO AL AT, 3R15
Faf AR e A Sl as

4.5 WEHINE S KNSRI

BEARRE WIR T LI E I A RS AUHE 1. 0728 Jo, AR W & AU EE K
N1 T2%, [F LG LA HEIR a8 20N 1. 16%; #EAIR S WA 2 ZTF & 16t E iR
{18 1. 0678 7T, AR HIEE S MBI EIE K F I 1. 65%, [FILSTE BRI s %0 1. 15%.

4.6 MEMNESTFA NBEE ST =HETE RN
AREE ARG N AR HIES: 20 M TAEHE S mAREA AR T 200 A e 5= EEK T
5, 000 Ji & o

§5 BEATIME

5.1 EMIRESFHEHNR

FS i H e (o) B BB o)

1| Bt - -

;E\:EP EX% — |

2 | EeRn - -

[#5] 72 WAL 2 4% T 253, 640, 000. 00 86. 71

Hrh, iz 253, 640, 000. 00 86. 71

B SCRHIE SR - -

4 | REEEE - -

BT A AR BT - -

6 | EANIRESRET ™ 28, 000, 134. 00 9.57

Horpre SRl 1 SENGR b B
FL‘

=0
=S

AT BN R &N & 61T 8,178, 074. 15 2. 80

HAh %= 2,708, 376. 72 0.93

ait 292, 526, 584. 87 100. 00

5. 2 MEMIRLT A RKBERRAS

5. 2. 1 REWIREAT WP R BR AR R R R A S
T AR SR A AR A B

5. 2. 2 WEMIRIBATW D RO BEBR R ERRAE
T ARESAREHA R A SR IERE.

%8I Sk 1211



P IF R E I 2021 AR5 2 ZRFEAR Y

5. 3 JARAE A MME HEE & B 1E ELAI R/ R B R R B 4
5. 3. 1 EWIRIE A SOHME 5 EE T AHE B KRR R BT+ R B R A 4
E: RIEEARRERARITA B

5. 4 MEHIRZE G M RN RRAS

» 7 3 & T VR E
= E'_l—}‘ ] AN (A
Fe 55 dm NFME (JT) Bl %
1 H X fii g5 - -
2 AT B - -
3 SR - -
Horb: BURYE SRl - -
4 R 119, 854, 000. 00 46. 96
5 Al FE A - -
6 EeR e 133, 786, 000. 00 52. 42
7 B R CIEE 5) - -
8 [i] b A7 B - -
9 HAth - -
10 | &it 253, 640, 000. 00 99. 37
5.5 MEHARIEA M E 52 F =R E R/ FIET LA RS R B i 4
» S ot
5 AN g i = (5 NRE (o)
75 gAY 555 44 Fx e (5 ARME (Ot 1 LB (%)
21 %
1 102100020 FERLBE 250, 000 24, 845, 000. 00 9.73
MTNOO1
20 V&
2 102000579 0 250, 000 24,192, 500. 00 9. 48
MTNOO2
3 175039 20 =4 G5 250, 000 24, 007, 500. 00 9.41
21 SE[T AT
4 102100926 ALHSES 200, 000 20, 326, 000. 00 7.96
MTNOO3
5 188102 21 P 01 200, 000 20, 076, 000. 00 7.87
5.6 MERARLZA RME SZEESE = FEWH K MEFR T2 B X FRER &R

e
T ARHE AR ARSI A 5™ SRR

5. T B HIRIZA RME G2 T 3E HLB K/ NHEFF BT 148 5t & R 3% W 40
TE: ARESAMRGERARFFA R SR/BT .

5. 8 MEHARIE A FMHE o H & T 13#H LL AR/ HERF BRT TL A2 BGIE S B B 40
T AREEARE AR STEBOLE.




P IF R E I 2021 AR5 2 ZRFEAR Y

5.9 MEHIR A B S B H FUR KR 5 B AL A

5.9. 1 A J H BB 8L R BUR

I AT E BRSBTS, CROARSE RS BRI, DAEIIRME v EZ B 1, SRR
o S HEERIIT G4, B T AU S i Is AT A AT L, 46 B AU T E i
BTG RIABBMG R, SPE G BT ILRCHEAT RO B AE . FEEE PCRK 787025 18 [E U Bt
PRt JRENIE S SR AE, 32 B 5T 31 0 b R G XU o xR R AR 0 T BRI B 2 XU
LA I AR £ 53 4 A R A XU £ H R

5.9. 2 G HIRAZ S BT B EH G5 IF M 2 4

I\ 708 E/ N 5o
foi LF OR G| AXTE GO Aﬁgggm AR
AR RSB A T o -
o TR e A A R (o) -592, 750. 00
[ {5 DR R A A A o B 255 (Ot) 47, 450. 00

5.9. 3 A EfUHL BB
ARG S GEGUAR MRS, R EHEIE IS A R B IR, IR AR
Mk 25 AN, LR e XRG4

5. 10 #BRAHSHE M

5.10. 1 ZE SR RKHT+HIEFHRIT EAA PR T UK RERIILRAE, K
R G HAl—F AR B AT BT LT HEE
T TN 2 e BB AT+ AR TR ORAT BT B BT A, s & il H AT —

FAREIATTEDT AL,

5.10. 2 ZERANI T BRERTE N E S & FAME K &L EE
ARSI ARG WIRAR AR

5. 10. 3 HABBEF=HI Bk

e R & G
1 [fEHRIESE 114, 466. 03
2 |BISCIE SR HOR 96, 183. 63
3 |BRRR -
4 |RICRLE 2,497, 727. 06
5 |BUSCHIEEK -

»
=
=
S
=



P IF R E I 2021 AR5 2 ZRFEAR Y

6 [FARMN KK -
T TR -
8 |HAth -
9 =anh 2,708, 376. 72
5. 10. 4 REWRFFE ML T B AT #5550 40
VE: AREES ARG A KRFA L T 5 B AT i 5 .
5. 10. 5 5 R BT+ 48 B ZE AR il 52 FR 1% 0 B 156 B
T ARSAMREARRFFARE.
5. 10. 6 BrEH SR MivER HARSCFHIR I o
HT s TNER, 50z M55 naefa Rz,
§ 6 FBRAEESHHEZE)
BAL:
P EE G | PREF
7i e 2 &
i H A PN LI E e E
i A 22 4 i 43, 080, 800. 11 - 284, 414, 378. 54
e 15 HA $ e 35 4 s FR 4y 40 219, 005. 06 - 2,138, 624. 67
U - AR 5 3 A R) I 4 B [m] 473 50 8, 244, 407. 19 - 82, 741, 597. 36

EES=R R B ot N e L TG T X TV
UL =T BB

e IR 3 4 0y A0 A 35, 055, 397. 98

203, 811, 405. 85

$7 ZEEHEANCHBEREREREAR SR

7.1 R&EEARFHFAESMHTRINHER
L.

7.2 G BENZHERTRERRAZE ST 5 WA
M
§8 HMBHE VRN HMERRFR

8. 1 REMNE—BREFRFAESHBLHIER BT 20%H1F 50
E: .

8.2 MR EE PR MMERGER

o117 $E 121

.



P IF R E I 2021 AR5 2 ZRFEAR Y

T
§9 BREXHHEHFR
9.1 EEXMHEF
(1) PERES M T P2 8 A H 8 BRI 5 T E S5 7 4 S AR 7 W 1 SO
(2) FREFE=AH T RURS ISR S 544
(3) P ZIF 8 =AU B 558 S FE A X
(4) PR 0T
(5) KA T AL R HLIE . B VBRI ) 255
9. 2 FFHHh A
BTN, FAIE AMEFT
9.3 B LR

(1) ¥BeFFEENI G E 5, Wa# TR L EI4F
(2) B|HRFEXINAMRE PFEEEN, JHEHAARSEENFRESEFHEARAR, EFREHE
if: 4008004800 (FKIBiE#)

FREGERARAF
20214£ 7 A 21 H

»
=
=
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 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


