577 1K RE AR I B S R UE SR B G 2021 455 3 s

Bk REEERSHIEFRRES
2021 558 3 FERE

202149 A 30 H

BEEETEN: BHEEEEEARAR
ESTEN: LEHRAKRBITROARAF
HmEXHAY: —O=—F+H=++LH

1013k 14 11



5377 1 B A R e B R A ISR 5P IR & 2021 AR5 3 IR

§1 EERR

SN 2 SR S ORAIE AR P ORI AR B BaC . 3 PRI B
BRI, RN IR A S L R R e R P AR A ] B BT

G FEE N B R R R ERAT IR0 A IR A R RS AR G G RIE, T 2021 4F 10
H 25 HE& 7T ARG RS fabe. SERMARRAEGRESEAE, RIEEZA
BAFER BRI PR s B R

G HE N AU SIS F . Bl R 5 10 S I RIS FH R & 7, (HAS (R 2

—EHH

B S ARRILARRRI . BTHH KK, B #H TR B T RS
AT 20 B A I 4 A S U0 15

ARG I 55 SRR E O

AEIAE 2021 £ 7 1 Hig2 9 H 30 H k.

§2 EHEmRER

B 4RI Gy IR IR

4 F A0S 003961

HegiafEr A TL I

Fea AR 2016 4£ 12 H 15 [

e IR S AUEA | 1,095,817,897.74 17

B0t Hx RIESTERHIRB AT T, 8 SREES W= A (g
L

PR A REGETERE MWL TR,

EE KB TER 2 BURE RS, I E A5 &
fF i tEol, HEdHETEE. figr. tmii
TR IO N E L. SR B SReE Ty T
A REE AT AT R AT WSS R, X
FATN BB AT SR G VA, ANITTBA € I 3025




S 7B RGO E R S BE S R R A S

AT ECE LL B fEATNLAC B ARG B, AR e
R HL S BT T AR e e ENBLUR AR e

wl: AEIE R, FARE RO B AT B N
AT WO AT R, B B iR &
H, WSREERON: ARG G, B HEEIR
FAXRSE . EHEMNE . HATEW KRS S
A FRIEMW . AR e R FERBAME = AT
FUEBHAT B . GRS AT, AT ok 2
W RRACE 5 7 A FE P R IR AT RO

V&% Ak i

AR A R E) Iai Z>80%+7 1K 300 14
B 8 K >20%

XU WAL 2 AR AE AEESREMES, Hit F WG S Tk
AR TR ER RS, & TS E T
4.

HEEHAN DT RIS E AR A A

HEETEN M AR R R ERAT IR A IR A

TIE RIS RIS

. 7 U porsmERs A 5 AR C

VN

TR HIESHAZ SR
003961 003962

g

WEIAR T B4
793,214,349.86 14 302,603,547.88 1/

FNEAPSE

3.1 EEM KB

§3 EEMFWIFMESFERI

AL NS

T EY S5 4R br

i 7 40
(2021 4£7 H 1 H-2021 £ 9 H 30 H)

2021 E5 3 BRI




5377 1 B A R e B R A ISR 5P IR & 2021 AR5 3 IR

G IJiiEHRER S A

b 7 ik HFE IR G C

LA C B ot

-28,774,242.91

-11,655,212.57

2.7 IR -51,437,006.96 -34,623,847.85
3 IOA -5 5 e 3 BUA A 1 -0.0755 -0.1868
4RI B B 1E 2,693,529,934.98 1,033,176,744.58
5 IR I A 3.3957 3.4143

T LR e SHa s AR NN 5 3 & S, AR
KB AT AR T T A
2 A eI R AR R AR BN L R . RN CARE A i e AR
R ) AR R JE AR A, AR A 2 s B e in_EAIYI 2 Se i fE AL 5)

g
3.2 BE&EF{EHRI
3. 2. IR EWES LR EHKE R SFREANS LB EER R R R
G IEERA A
. | kSR ER
e | R | g |
. FERE | e | FEAENCEE
i B RhrfEE | R e O—G @—@
O RIEE
@ EAE)
@
S —_= /N
E‘Lf# ' -0.32% 1.35% -0.05% 0.25% -0.27% 1.10%
S _\A/\
’%z" ' 8.10% 1.19% 1.60% 0.22% 6.50% 0.97%
o5 24.83% 1.37% 5.32% 0.25% 19.51% 1.12%
=4 | 253.31% 1.56% 20.13% 0.26% 233.18% 1.30%
ok HE - - - - - -
HE&H
FIAGE | 239.57% 1.33% 26.01% 0.24% 213.56% 1.09%
4
5 IEHER A C
. | kg
e | R | il |
o FES | R e
B B R | RS o O—6 @—@
ZD ] RhREZE
@ ESE)
@
HE=4 -0.37% 1.35% -0.05% 0.25% -0.32% 1.10%




5377 1 B A R e B R A ISR 5P IR & 2021 AR5 3 IR

H

N

};2/\' 7.99% 1.19% 1.60% 0.22% 6.39% 0.97%
ok —5 24.59% 1.37% 5.32% 0.25% 19.27% 1.12%

ot 2 =4E 256.32% 1.56% 20.13% 0.26% 236.19% 1.30%
RENRGE : : : : : :

R
[i] A 2 241.43% 1.33% 26.01% 0.24% 215.42% 1.09%
R

3.2.2 BESERAEFLRESRITHAMEH KIS AL RS bR #E s
RRF R

5 A ER R RIGHC B VR S BRI R 4
FHE B KR 5L g L i S R 5 R 1 D7 s e AT L A
(2016 =12 A 15 H% 2021 %£9 A 30 H)

b7 KRR A A

263.15% | -'I.Jﬂ]
233.01% J"'IM'I'!. A fh'ﬁf
204.67% [
175.43% ‘;.-'1" |
146.20% |
116.96%
87.72%
58.48%

29.24%

0.00%

-29.24%,
2016-12-15 2017-10-02 2018-07-20 2015-05-02 2020-02-24 2020-12-12 2021-09-30

[~ ShitmEngs — s

by 7B RER A C




5377 1 B A R e B R A ISR 5P IR & 2021 AR5 3 IR

265,28%

235.81%

206,33%

175.86%

147 .38%

117.90%

B8.43%

58.95%

29.48%

{rLJ"hl]

n

th[ll"" ‘ nl"u"ﬂf '!
,4 i/ |

0.00%

-20.48%

Mo

2016-12-15 2017-10-02

2018-07-20

2015-05-02

2020-02-24

|— Bhrsmnsc — hEag|

2020-12-12 2021-09-30

T BESERAEMEREGIR, AFSEEMHTTHEKF )y 239.57%, C It
S AHEIE KRy 241.43%,  [RIML ST LB HEIR 28 %0 26.01%.

§4 BEAWE

4.1 B&LE (RESEZFENE)

RG]
ot Sompp |
% L e
% | W |
A | E
RS ERT. 5 BT, A hl
s 22 o L £ Yk . W LTI B BT R B
BRSNS AT, 5 e e
R R R R A 3 5 PR A 5 5 AP
NI 3 7 3 4 O3 4 PEVE R A ] (PIMCO)
o | B SRR | o SRS LH, 57
M mremeppee |0 | n | mEeERARA D
RIE AT, 5 b 25 5 B B 5
I 2 T 25 i 3 T R R R A
SHIESET. 5 T 2 B e o M 2 50
SRR 6 4 A R 577 0 25 B R
S R S5 4 O T 5 B e M 2 50
SO 5Tk 5377 i B 2 9




5377 1 B A R e B R A ISR 5P IR & 2021 AR5 3 IR

5 o B IR I 45 3 BRI I gk e P
SRR, [EEE e, fEan.
RSB AN B

i

e LXREEN RS, HYTIRH RS EGFREMH, “BSEHA
ARAE 2 F] P B8 M AR IS H s XIS 1R i AT AR A B, AT HR H R B AT H 0>
S IR 2w P B 2 PR AT H A A H

2.0FF ML SCBEIN GIEFR M M G0 B AR IAH R -

4. 1.1 BIRFAER B F =B E TR 5 2 5 6 2 3 7] i 3 7= i 1 O

BWEMEHIR, WARRA SRR S, 5N, WK 2 M

SRR T 2021 /£ 8 23 H. 2021 429 1 16 H# k.
4. 2B B AR A N AR B S IE VR E A5 15 00 i B

ARG AN, ARELSE NG GEFHF BRI SR &8 KIEELM 34
EIE ST REE CRESEA S EE, DHUE T, UG FHS% %
BARNRE, REWSHEH BR300 5 N BRI IE e 4 U 7=, ZE 4R XU 1)
T, NSO IRAE NERE ARG EARMREHN, ESBESEAM, ThE
BE MR AR S AT 4
4.3 AP G E YL
4.3.1 AR Gl BE AT 15

RIS F BRI A A VIR R ORI AE B IR,
LI BB 5 A% o T SRR AR A P RE A A TR G, VISERTTE R aifiik . AR5
HENGIE 7 A B B PO PR HE | $ T A R | [E AR T A S A, R

WAE Gy AT IR I P38 Gy ATt LL“BH AR 56 AR AR S 1 AT g 4 iy AR S,
WIS BB T RGP A VPR G YL, USRI IR AP0 &35 4 & o AR
N, T3 G BE SR BAT I DL R 4F
4.3.2 FEHAZHAT NI IR

ARG HIN, AR FITEREAEGSENZ S AT ST, FHRIAZE

Gy AL B B IAAE By B AZAIE SR 2 H AR 5% 158 5 3k 6 Wk, Horb 3 kO s

B AR oL A & PR R g 77 A HAD A & R AR R AAL 5, 2 WO AR e PR

B2 e BB RIS AN R AR LE W )R 3 5y, A RFE e 2 BRSLE JBAT 1 #HHILRE
AAREIIN, RRBUATE G W] B8R EA QT 22 5 AN 2 4k (1 7 %38 5 o

7



5377 1 B A R e B R A ISR 5P IR & 2021 AR5 3 IR

4. 4 MEFNESERERBNIBIEST

SR =2 FEAREOE SN R . Vst itk fds . ZUFIEKahRei g . ke &
AT IEBCERAUE S ST, b Xssesi Bz intk, 7. 8 H/hiifn S8, Hik
WG B E Y 2 KA. W22 L, 7 IR KERY, 8 H¥IE 9 Ahiali—
BANEIETHE, 9 HRBETAT. BMACKE: FHIREMEL TN e R s I,
BT BRI UTAZ 5 e E, s W ink, KB 8e s nos .
HAERE. CXO WIFI A RA TNl fEBUREE R B LT EE, B
WIS , E AT IERE S 7 AREN TR E XSS LR T, KR
LA R IRIVE, TS BUA RS BE TR KRS, 8 HE NI, KSR
Wik BBk AR S ST EAT, BrREIRIEEK . ST, KRS A SN IR .
A9 H, EBE Taper CERWHRH = TELD BATHIT, 5 EBUN 55324 KA,
WA TSHR AN I . B TR PR = fE KSR KU FATH R RS, Ak
WRAECK I AR T 46 2 3 ik, 22 TUR%E, VY B B E RN IR B T 1B i o

AVE =N 7 AR OB & o A FRA T R4 i e b, RN I8
Ao T WRIE TR 5 SR 7 AT B 77 P8 o (HL A 34T b i b 75 1 g i
B TR 26 ], s O (B3 5 1) A2 T o EL BB AT o 38 43 JE AT I e Sk 2 R 7E A SR I
JUFER, BARRMECREE S, ARG BN E SR T T R .
BAE b, ASPES O YERTaE, WRFE N B R E S KA TLRC Y

G AT .
4.5 MEHNESHN SRR

BEMREIAR, ARHs A BEESMHIHE N 3.3957 Ju, Ak AL E G K
HN-0.32%, RIS b A FEHE IR 2 %6 -0.05%; C RS AlidHE Ny 3.4143 76, A
2 W B E G K %N -0.37%, [N & L A R ki 2 R 4-0.05%

§5 BEAESRSE

5.1 MEHREEHAHEHN

B e B
F5 i H &)
7 EL 4511 (%)
1| R 3,518,132,667.08 85.99




5377 1 B A R e B R A ISR 5P IR & 2021 AR5 3 IR

Horr: 52 3,518,132,667.08 85.99
2 | I W P Bt 367,544,096.00 8.98
Hrr: fiizy 367,544,096.00 8.98
B SRR SR - -
3 | Hm&EEERE - -
4 | GRbATAE ST - -
5 | EANREEmT - -
Forprs SR I 1 SN IR S
S ‘ '
6 | RATHERME & & 51 29,842,197.06 0.73
7 | HAthwE” 175,734,374.84 4.30
8 | &if 4,091,253,334.98 100.00
5.2 MEMREIT LR B ERTAS
5.2.1 MEFRBITIWA B BENRERTRAE
. et s B o 4 B 1
R s ARME o) EHB (%)
AR RS B 5,766.30 0.00
B XA ] )
C |l 3,045,807,233.43 81.73
5 iﬁ\ W7 IR KA R 6,209 875.22 017
E |5 69,690,776.27 1.87
F HtRAZE 77,729.83 0.00
G [pilisH. CEMEEEOL 4,133,376.00 0.11
H |75 FE ol 3,345.12 0.00
| (5B ARG BRSSO 227,239,854.11 6.10
J &Rl - -
K |5k 90,893,543.00 2.44
L |FLBTAN R 45 R 45l - -




5377 1 B A R e B R A ISR 5P IR & 2021 AR5 3 IR

M [BEEBE FEMECAR IR 55k 73,942,573.09 1.98
N KR, FREE AN e it 2 H ) 34,669.49 0.00
O |ERARS . BHAHAAR S - -
P |#H y -
Q |PAEMMSTIE - -
R [tk &G R 3,925.22 0.00
S |%E - -
LiF 3,518,132,667.08 94.40
5.3 AR RME 5 S F = 3E EL e K /INVHER ) IR 3% B 4
5.3.1 MEHIRIEA ROE &5 EES T = E B K /NHEF R+ 42 IR = 8 % i 4
e
F5 | BRERNE | RELK BE (B namE o) 1418 Ee
(%)
1 002241 MR By 7,965,418 343,309,515.80 9.21
2 600089 AR E T 6,934,200 168,154,350.00 451
3 600219 EzR1IkzEN4 38,360,962 167,637,403.94 4.50
4 600438 18 By 3,202,650 163,142,991.00 4.38
5 601799 BRIy 826,942 149,676,502.00 4.02
6 603236 imiE s 916,584 148,752,417.36 3.99
7 603712 +—— 3,937,600 144,746,176.00 3.88
8 603179 R A 4,813,562 140,560,222.80 3.77
9 002080 VYRR 3,821,434 135,278,763.60 3.63
10 603666 .57 2,641,154 132,964,892.40 3.57
5.4 MEWIREGEE MM RAFRTHE
» B IS
F5 515 dm 2~ FUAHE () i
HHE EEB1(%)
1 EEXii:s 141,852,300.00 3.81
2 | RATEENE - -
3 SRR 48,792,040.00 1.31
Horb, BUORMH S 48,792,040.00 1.31
4 | R 10,080,000.00 0.27

10




5 I IEERE RS ER A RO

4 2021 45 3 REHRE

5 | kiEHE %
6 b A S 4
7 | AT (R] AR HATT) 166,819,756.00 4.48
8 [ M A7 H
9 | Hith
10 | &1t 367,544,096.00 9.86
5.5 MEWRRA WA HEES T = #E WK/ NEEF IR L4 s i 4l
S
g | IR g7 R BE 5K AN RMME(T) G
) ) 18t 1
(%)
1 019658 21 FE 15 10 880,000 87,806,400.00 2.36
2 018006 [ JF 1702 484,000 48,792,040.00 1.31
3 019654 21 [E 15 06 270,000 27,024,300.00 0.73
4 019649 21 Hf% 01 270,000 27,021,600.00 0.73
5 123083 BH T Aot 155,107 26,234,797.98 0.70
5.6 WEHARIEAARMNE &HEETFIHE LA K NEEF BRI+ 4 B = S /RESR R T
HA 41
ARIE G ARG AR AR FFA T L FIESR

5. THREWIRE A AHE SR ST #E AR/ D HFF R L2 RS R R E AA

A AR

MARRFA A

5. 8T & HIRIE A SEYE 5 E S B 18 P K/ HEF BT T4 BUIE B B 9 41
ARSI AR IR AR R BUIE
5. 9 MEWIARAE GBI BRI B3 5 oL v

AT GAIR T AR R B AN
&wﬁ%%*$%ﬁ&ﬁ%@ﬁ%ﬁ&%%ﬁ%%

AT AR T IR AR B 0 0

5. 11 B A EGHEME

5.11.1 AFEHBE N+ UETF I RAT FARAIA AT H Bl

e Gl H AT — 5 A 2B A TTE BT

AT HITE T o
5.11.2 AREHHEWI+ 2 RER G BT LS

11

EEBIISLSHE, BAE

IR RE [ A e i 22




5377 1 B A R e B R A ISR 5P IR & 2021 AR5 3 IR

5.11. 3 HAth 55 = 4oy i
5 ZFR SH(T)
1 A7 HARIE 4 857,028.42
2 NSCIETRTE B 2K 139,030,186.08
3 AL -
4 USRI 2,616,505.11
5 AL ER A 2R 33,230,655.23
6 A IR i
7 FrpE 2 H -
8 HoAth -
9 &1t 175,734,374.84
5. 11. 44k 15 BAR A AL 5% % BA i) ] 6 453 25 iH 41
; e y | e
e AR 557 44 R NRMECT) |

1 EL 1 (%)
1 123083 B A5t 26,234,797.98 0.70
2 113549 H L f 21,225,600.00 0.57
3 120003 19 #£3% EB 16,617,822.80 0.45
4 113044 REHAT 14,272,635.20 0.38
5 127018 AN AT 10,267,734.40 0.28
6 110072 ]I 8,457,295.00 0.23
7 113542 I 2 A5t 6,981,986.80 0.19
8 127019 ESP R b 6,077,418.40 0.16
9 113528 KI5 5,344,830.70 0.14
10 128127 R 3,929,835.80 0.11
11 132014 18 1t EB 2,940,987.70 0.08
12 113620 R e i 2,577,856.40 0.07
13 128121 N 15 2,425,455.90 0.07
14 128044 W& B L A5 2,312,760.60 0.06
15 132018 G =k EB1 2,004,468.80 0.05
16 113519 KA A5 1,836,744.00 0.05
17 123076 CLiyak= i 1,790,864.00 0.05
18 110076 AT 1,106,586.60 0.03
19 113597 CEYALA T 612,775.80 0.02

5. 11, 535 75 A HI -+ 44 JBe 22 Hh A A At 52 BR-A75 O (14 5 1

12



5377 1 B A R e B R A ISR 5P IR & 2021 AR5 3 IR

LI 52 BR B
. HERESTEE | RIEZE

75 I ZEARES | B ZE AR 1A SR E \ o
) A LB (%) | 15 Ol B

Ju

1 603179 | ¥Wisieft | 12,271,500.00 033| R
LI 52 R
o KRS
2 603666 ¢, 5% N 11,972,500.00 0.32 e

R BRI B B E A d AR RS WH . mAEE N G
FEIC Oy SEREZH Y, KB AR JBRF B R R AR JBRF . SRR O3S 5 05 3N, AEAEREE
2:90 HA, ks ity R S MO 1 28 w6y 5 K1) 2% BTAKAE 53 (K 32 AL T fE A2 AL
Ja 6 MHAN, AFEALF AL o

§6 JFHAEEHHED)

AL

i H GITIEHERAA | GITIEHFERAC

45 S AT B 4 4 B A0 582,204,379.72 150,848,521.65

% 5 1 3 ] 2 i A ) 3 0 371,263,783.20 187,104,636.78

P AT SO SO T e < B [ 3 00 160,253,813.06 35,349,610.55
e SR TR B SR AR S A (£

WU BL “-” 3151 ) '

5 SRR 26 4 A 0 A0 793,214,349.86 302,603,547.88

§7 ESEEABHERREREAZSENR

71 REEHEANRFHEEESHHRIIEN
AR A R B B R AT B A
72 REEBENCHERRERREREESTH YA
ARG I E e E BARIZHIEHAT B I el KA &t

13



5377 1 B A R e B R A ISR 5P IR & 2021 AR5 3 IR

§8 HAENMHEXR

8.14 & A H %
1o B IE 2 v 7 5 5 i Hi R R 3 e L TR 5 BRI T 43 8 ik v W Y S A
2. (HyJyikHife RiG I E IR G IERF R R &R a F)D;
3. (5 7 iEE ARG HC B R A B UE TR R B B e P 0
4. (G 07 Ik KL E A PR A F] T TR glk 55 A0 ) 5
5. & B HE NV G5 BRI E kB
8.2/41 JH0 A
J7N T R X BRI MR 2R % 30 5 M ARAT K 40-43 B

8.3%x [ 7
Bt w AE S Wi A S A e, R0 e A 2R SE A B

BTk B S EHARAF
—O=—#t+H=+tH

14



	§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
	§4  管理人报告
	§5  投资组合报告
	§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  备查文件目录

