-
W
NI

2021 =

I = A SE BT BT 48

REE

—
=N
f—a

532

=R

2021 %9 A 30 H

EEFHEAN: PRESEEAFWAF
EELBAN: PREITROERAF
WEZEHHRE: 2021410 A 27 H



2 ZE TP EEE TP 2021 AR5 3 PR

§1 EEERR

HEE A HEN FEF  J G FREAR S IR A A RS 8 RS MR B E KR,
FEXTFL YIS HER R e B AR A ) S DT

FEAEE NPT IR A IR A RIS A G FE, T 2021 4F 10 7 26 H &% 7 ARG
TS5 HE bR AHERIAMREASIREENE, RIERZABAAERERICE. ®FVERRIE
KR .

R R VR LA F SR 5T ) S 0 A8 A S B R 58, (B A PRI & — e f A

RSN GIFAREHARRIL. SH R, Bot 8 EAF AR R Al LA 4 bl 134
e AL IR

AR I 55 BORER 2 1T

ARAREHIE 2021 407 H 01 Hi2ZE 09 A 30 Hik.

§ 2 L= RN
R AR P ZE I8 i
R4 EARAY 007053
S (Y ARG NI T e W RGN 4. DAREANE PR A O 5 3

AT BIEAE, RSP I AR R A, T8RN 5S,
WA EHRZ Gy, AT BOA A BRI BEEDE S . &
MIFRSHE NP H R 2 A 10 H. 5 A 10 H. 8
H10 HA 11 A 10 H (BF5ixH), #F EdHBAIET
EH, WENMFBEMZIET/ERN T —T/EH. 4%
ST K AT 20 A TAE Ho A3 4 13 3
NEEARAS AN ISR 2 (RS VR I BN — AN B, B
AT EE S B H 2N — AN E AN 1
mr—H.

HEHFAENH

201948 A 14 H

T IR I A0 LA

193, 479, 098. 33 17

BBt Hbr

FEVE TR AL S HER IR U ATIR T, AR IR
PRI ARG, JF R AR R S R v
[ERaYEETE

T

BB SRS

\g

ANFE BB IR ARG Y A7 ML SR A £ 3 A
NEWFTRIZR GBI, BRI RS {5 IS
S22 RN SRR AR DR MG, AR R AR A s R U L A
Z ARG LK AR RS A, IR FZ AN (B AR A O
[ 5 L el 3 R, A B R E s B A . A
B FE T 5 A YT B RN SRR BB LR

W ANTRIEPEHG . BERG. ISR R,

%20 k121




2 ZE TP EEE TP 2021 AR5 3 PR

A B HIALE NS RURTIR T, RAG6IR 7
BRSO AE .

b 435 b A JE v PR E IR CEED REAR R X 90%+1 41 5 1
HANEFE CBLE) X 10%

AL i AR5 AIE A NFIF IS, TS AT K = T B
WA d, BRTRARMES ., REMES,

A== N -2 4 A AT R A 7

HEEFEEN AT IR A PR A F

TR P HE G Ik S AR

FUFBIFE T | T LI Rt T L T e I

A C E

TR HEEERIAE 5

007053 007054 007055

T IR T g 0 Gk 4 AU A

29, 628, 806. 20 15

0. 00 1 163, 850, 292. 13 1

3.1 ZEMEHER

§ 3 EEMFIEIAMESIHERI

i ARt

ESE il KN WEW (202147 H 1 H-20214£9 A 30 H)
VBRI A | P RFEIEE I C| LI E T E
1 AR S s 697, 997. 93 - 3, 844, 419. 25
2. 2% HIF 828, 591. 40 - 4, 628, 956. 05
3. IARCT- 355 G A AR JHR 0. 0257 - 0. 0253
4. BRI G 0 A 32,510, 944. 13 - 178, 841, 837. 05
5. SR EE A Bl E 1. 0973 1. 0915 1. 0915

e LA E eI et ek S AR . BT

HAte N (AVE A SR B s as) 40

BRAR IS O LIS AR, A IR Dy A< 9] s B it n_E A28 Fe i (A8 sh i i »
2. iRk S SRR A EAE R NN ESE 5 5 5 0 AL, TN S DA SEBRIR R 7K1 22

T roses.

3.2 & FERI

3. 2. 1 ZE&MBUFERKR K H 5 RN ST LB i o 2 1 HL

T LFTTEE T A
N&d=a=e i
TR AR S B HE
Brec e EsKERO Wt HFbaEiz) O—@ @-®
HZEQ Y i %)
@
HEEAH 2.28% 0. 06% 1. 52% 0. 05% 0. 76% 0.01%

Fo3u 3 o121




2 ZE TP EEE TP 2021 AR5 3 PR

TEEANTH 4. 04% 0. 05% 2.69% 0. 04% 1. 35% 0.01%
HEk—4F 6. 17% 0. 06% 4. 76% 0. 04% 1. 41%, 0. 02%
HIEE AR
9. 73% 0.07% 8. 05% 0. 06% 1. 68% 0.01%
LGRS
Ve ZIrE e e C
‘ Vb g b R v
TR B KRR 25 Lh A S v -
B [ EEK RO » " W RrEE @ O—0 @—@
HZQ I EEAE)
@
TE=EANH - - - - - -
T EANH - - - - - -
ok —F 0. 09% 0.03% 0. 42% 0.03% -0. 33% 0. 00%
EE:XAE
3. 52% 0. 08% 3. 56% 0. 08% -0. 04% 0. 00%
R RS
VPRI EE I E
‘ b4 bl s e v
TR KRR 45 Lh A S U o
B [ EEKERO » Wk RhrEZE @ O—0 @—@
HZQ li§E46)
@
HE=1MH 2.22% 0. 06% 1.52% 0. 05% 0. 70% 0.01%
T EANMNH 3. 90% 0. 05% 2.69% 0. 04% 1. 21% 0.01%
A4 5.91% 0. 06% 4. 76% 0. 04% 1. 15% 0. 02%
H 3L & A TA
9.15% 0.07% 8. 05% 0. 06% 1. 10%| 0.01%
R RS
VE: 1. ARE CRMFIH 2020 4 11 H 11 Hp g4 0;
2. iR CRMpA “idF— " N 20204 10 H 01 HE 20204 11 A 10 H, “HEEEH%

BEEEA” 2019408 H 14 HE 2020 4F 11 A 10 H

3.2.2 HESEFEMURES RIHHMEMKRZZ) LIS RS A dE R
AT

=
ps

=



P RIF & E AR 2021 AR5 3 FRAR Y

!

Fd- T A SR IT A BLihoS T A R S 55 T A Ml S D A5 B SR B 3R S B 5 S S 3w HC B

10.00%
9.00%
8. 00%
7.00%
6. 00%
5.00%
4. 00%

3.00%
2.00%
1.00%
0. 00%

0£-60-1202
L0-60-1202
£0-80-1202

YZ-90-1202

§l-50-1202

S0-¥0-1202

¥e-20-120¢

Sl-10-l202

90-Z1-020Z

L2-01-0202

L1-60-0202

80-80-0Z02

62-90-0Z02

02-50-0202

0L-¥0-0202

L0-£0-0202

LZ-L0-0202

ZL-Zl-6L02

20-L1-6L02

£2-60-6102

¥1-80-610Z

Rt g E|

A

-4
1

K% — FREFBRIH

o]
=]

ARTHFEY

i
Lot

|—FasAEEH

Fd- F T A R I C Bt T A R S 55 T A Ml S DO A5 B SR I 3R S B 5 S S 3w HC B

6. 00%
1.80%

1.20%

5. 40%
4. 80%
4. 20%
3. 60%
3.00%
2. 40%
0. 60%
0. 00%

0£-60-1202
L0-60-1202
£0-80-1202

¥Z-90-1202

§1-50-1202

S0-¥0-1202

¥E-20- 1202

Sl-L0-1202

90-Z1-0202

£12-01-0202

L1-60-0202

80-80-0202

62-90-0202

02-50-0202

01-¥0-0202

L0-€0-020Z

lg-10-020Z

ZL-Zl-6L02

20-L1-6L02

£2-60-6102

¥1-80-6L02

Rt g E|

G

i
1

KE — ELRFEFEET

o]
=]

CREITFEY

e
Lo}

|—FasAEEH




2 ZE TP EEE TP 2021 AR5 3 PR

Fdo- H T A SR ITHEE B3 1 A B S b5 T U Al £ DA B SR G EE SE B 5 e S 3 HC B

9. 00%
8. 00%
7.00%
6. 00%
5.00% .
ot
i
I
4. 00% //\/?
M
]'"kt
3.00% e
2.00% /'
~
& ,.’J
1. 00% e
‘ -:s[»/:\—:_j/
0. 00%
=+ [5e] o 3] — — o (=] o~ oz r~— r~ O uy =+ [Te] Ly =t [ T e =
oY ? o Yoy ?orovTOLOYTOZIED
o =] o — o~ — o) <+ w b o o o o — ) < uy b =T« R ]
(=] (=] — — (== (=) (=] [==] (=] (=) (=) — — [==] (=) (== (=) (=] [==] [==] (=]
1 i | | 1 1 1 1 1 1 1 1 1 i i [ i i i i i
o~ o~ o o =] [=] =1 = = = =] = = — — — — — — = =
— — — — =] o~ &~ &~ &~ o~ o = &~ 4 ] o4 o4 o4 e 04 ey
=1 =1 =1 =1 = = =1 =1 = = = =1 =1 =1 = = = =1 S o o
o4 o o o o o4 o4 o4 o o o4 o4 o4 o4 o o o4 o4 o o4 o

e 1. ARESEESEFET 2019 4508 H 14 HIERNA%4;

— ELFEFEEFHRERITAHEIGKE — $E$9¥§§E9¥1ﬁE§i‘l‘ﬂtéﬁiﬁ}Et&ﬁﬁ|

2 BIRAR GRS S FME, e BAN MY A3 a R BRSNS A RS R4

3. 3 HAhtr
VE: ASHE AL I TCH AR AT -

HEFFEMLE, BERGPRAEECERES, EOMZHRN 5005 ™ B8 )

§4 BEAME

4. 1 RE&E2HE (RESLIEN)

RIS A 2 F | A2 pl )
E | BE T rmam [ mEaw| &R B
KT A, WSICER . SRt
ARG 8 (o ) A N AT R 7 0 26
B S AT, OB A IR 24
e AR T A 2 . 2018 4 3 FI N
Bt AT I TR A 7, BT AR M5
P, B B AT
oo = ; 104F |2 A P A S R, P %
A H B A A T O A 5 R
T b, TR R . T
%4 SR R ISR A T30
e T = H i BT S S BV
o & TR AT R S, T
SR 6 A A I A e
o6 I o121



VLT8R E T 5 2021 57 3 FREARY

B ?ﬁﬁ%%%ﬁﬁiﬁﬁﬁﬁ
& PR ERA G TR R IR BB A

SrEae:

e 1 MRS EEEELR, B ERH NEEEFANH, “BAERYT REAF R
SERARIIERS H ) xribfe AR E R a2, “ERH I M “BEH I 2R FERYE 2 7 ke
I UNIDEEXRRRR SR 73 ARE

2+ AEZF AL SCEMATIE = GIEZFAIL AL R B B TNED A SIE -

4. 1. 1 BARFAERIE R P BT RIS B 2 2 e 420 28 ) B/ 2 O 7 I 1 0
e T

4.2 HEAXRE A FE B /E - TEH KU

AN, AREEHNRET (PN RICNMEREZF SR ER) S5 RIEHEM
HENE R S MASE SR S A FRE, AEWSEN . B st BEALE I RE 0™, 1E
TR P RS A J il b, DR e B NSRRI i AR, AR EBIF R EES
M, BAEMEIESHEERA ARG SRR S0 ] LR A S & A BRI &
B FTME.

4.3 NP G E TR

4. 3.1 AP G ERBATER
WA, AESEHATERPUT T GFRREESEH AT AT SH ERSE L) M
3 1A A8 S AR eI

4.3.2 REZHITRHIET YL H

REG T AR E W NAEIER TS AT A
AN, AR HEGZS 555 AT 5E0 A H A58 5 A ) 50 58 G B AR i IE
772 H S 1) 5%,

4. 4 5 M A E SRR KSR E 0

S S LV TR <3126 o U b N w0 7 I 4 SV 2 B 28731y S UL I €
Frgstt. BEBAITIRE, FrodRas R HE I MR H o JBAKT T, AR A R A s I
AEAEAT RS S A% — 6 AT, HESh PPT BRIE BAT; SRS AE 9 E Ak “ 5t 4k CPT
A FARMRL. BLMEERT I, BAREAT 17—k FEdE, (B BRI T4 k. firlai R e T A L.
S E BN, T ARAT K SN Gt i A R R EE RO . SRS b, i ST P AR i DARE

TSk 121



VLT8R E T 5 2021 57 3 FREARY

EREAME RGN E, FR, A REBEAES AT, &L TR EBe 5 I R A St .

4.5 REANES R SRIN

B WIRP 22 ZIT 8 € T A FFE G AAHE 1. 0973 J6, ARk &5 IR S 0 Bl 1<
N 2. 28%, FIDNLS BRI T 1. 52%; BEAMR G RV ZFIFEE I E MHEE 0
{$4H 1. 0915 7o, ARG HIEE S HAHEIE I FR Dy 2. 22%, RIS R %0 1. 52%.

4. 6 |EMNEESTFH ANGEEES T F=FEE A
AFEG AR TN AR B IUESE 20 /> TAEH S M HEA ANEUKT 200 A &5 @Ek T
5, 000 J B

§ 5 BRAEGHE

5. l REMIAKRZESH=HEGHFN
i 5 H &3 O i3 B B (%)

%ﬁ&% - -
[i] 5 Wi 7 P T 276, 299, 000. 00 94.91
Hpe fiige 276, 299, 000. 00 94.91
APRES &SRl - -
e B - -
S ATA SR - -
SN IR 4 % - -
Fodre SEWraC IRl I 2N IR 5 4 il %
I—\_‘:
BATIER MG B &M &5 11, 951, 166. 20 4.11
iiﬁﬂﬁifz 2,861, 822. 46 0.98
it 291, 111, 988. 66 100. 00

5. 2 MEBIRBAT IR ER T HE

5. 2. 1 EHIREAT W RHH AR ER T AHE
E: AREAMEHIRRFF AR

5. 2. 2 MEHRELAT WL A ROBBOE R R R BT A G

T AREES AR WA KR BB .

5. 3 JRAE A SOMME o E & B 19E ELBI R/ MR PP B B SR B W 4

5. 3. 1 IREHIRIELA otME G EE T 98 B KNP I RT48 B R BB 9 4

% 8 U 3t 12 7



2 ZE TP EEE TP 2021 AR5 3 PR

E: AREARRERRFFARE

5. 4 MEWARELFFF P RN MBFHRRAS

AR
g i SR ARIHE G 5%@%: f’ﬁ
1 X fii 77 6, 004, 800. 00 2.84
2 JAT AR - -
3 KA hies 35, 066, 000. 00 16. 59
Horb: BURME SR 5, 024, 000. 00 2.38
4 Mk fiigs 175, 471, 200. 00 83. 02
5 Al 5 3 ik % - -
6 A 59, 757, 000. 00 28. 27
7 AR (AT AZ R fit) - -
8 [ERIZ - -
9 HAth - -
10 | &t 276, 299, 000. 00 130. 73
5.5 EPRIZA RME HE ST 5E LB X/ AT B8 s B B B 4
- e " . _ GRS H e
FFe (e AN i 7 44 K e 5k ARME o) 8 H (%)
1 188317 21 #RK 02 200, 000 20, 416, 000. 00 9. 66
2 2180361 21 ST 200, 000 20, 150, 000. 00 9.53
4119 02
3 2180376 21 el fik 200, 000 20, 118, 000. 00 9.52
21 {4
4 102101312 200, 000 20, 108, 000. 00 9.51
MTNO02
e &5
5 2122051 Zlﬁififa%l 200, 000 19, 986, 000. 00 9. 46

5. 6 WMEHHIRIL A RMME G E ST 1#E LB /M HEFRIBT 42 B SRR 85

BH 40

T AT GAR I AR AT B SR IESR -

5. T MEHARIL A RME L Z ST 7135 LB R/ HEFF BB T4 Bt e R B Al

T ARG EHIRARIA T &

BB

5. 8 EHIRIE A RME G EE T #E HA KM HEF R BT L2 BGER R B A
TE: ARG WA RFFABAERE

5.9 MEHIRAZE SR I E MR 5 1F O v ¥

5.9. 1 A3 H AT B S B BUR

b=l

pies
—_
o
=




2 ZE TP EEE TP 2021 AR5 3 PR

RIESTEMAT E GRS, KA AR H R, AEIIRME N R R, RS
U SR G2, WX G T M S i e S mw T, ga B AU LTI E firik
G REG BN AEAKCT, SEOTR AT ULACREAT R RAE . e B 780 % e [ il
s P  PEBHPE R B RFAE 32 G B b 2R Ge ik URS: X e R 0 T RO i 1k XU
AIE B B AR 58 2H 45 O B A RS ) T

5.9. 2 REHIR AT BB 10 E 630 B Kr e A48 21 B A

b5 S FreE CGL/52) A4M1E Oo) &ﬁgﬁﬁm AU Fe A 1 B
T2112 12112 -5 -4, 994, 750. 00 -1, 039. 69 -
TF2112 TF2112 ~10-10, 109, 500. 00 -3, 000. 00 -
A RINEAZ S BAET ) -4, 039. 69
ot I B A s (o) -397, 360. 31
o IR R A 2 e E A28 (Go) -4, 039. 69

5.9. 3 A H R B B H M
A2 H5EGUNTIIHRE S, TR UE ANk 4 & RGBT RR G, JF I A<
N2 WP ER G B A PSR L RN 2 E T T 8

5. 10 B H AR E E

5.10. 1 AZSHRHIET TR IEF R AT EAKPRE HIR R EMI LR FE, K
FER g H Al —F N ZBIATEDT. ATTHEER
ety 31 P4 2 BRI AT+ AR TR IO RAT AR AT B A T 1L S, AR AR 5 i AT —

FARZBIATTETT. AL,

5.10.2 HEERFENI T LRERTENEE S RAMENEILEREE
AF AR AR ARG R

5. 10. 3 FAhFE =14
Fe 2 EH )

A7 H PRIUE S 361, 894. 87
INEISCIIE 737 5K -
IS R -
RS IS 2,499, 927. 59
JSLHSC FR R -
Hopth iR -
R o -

N (O[O | W ||+~

o100 4k 12 51



2 ZE TP EEE TP 2021 AR5 3 PR

8 |HAth -
9 &t 2,861, 822. 46
5. 10. 4 HEHRFFA KA T H B T %5557 0 40
E: ARERSAREWARKEA LT BN T 665
5. 10. 5 & BAR BT 148 I 52 AR 7R a8 3% PR 1% 150 B 1 BA
T ARSI AR RS
5.10. 6 HEAH ARG MER AR SRR 2
T ANER, 2Oz M5 & nReaERE.
§ 6 FHREES DT
BAL: Ay
PrEFEEN A | PREIF X
i S =
s A ST C B T e E
i WA 4 0 0L 00 35, 055, 397. 98 - 203, 811, 405. 85
i U 30 ) 3 4 A R A 4740 3, 136, 067. 23 - 4,016, 484. 87
ek - i 3 A 5 2 4 S B2 [m] 430 8, 562, 659. 01 - 43, 977, 598. 59

i ST 5 g4 0 AR B A (4 Ak
UL =T D

T SIS R < B 0

29, 628, 806. 20

163, 850, 292. 13

§7 ZREEHNEHBEARERELEEHAL

7.1 RSEEAFH AR SHBRNIER

E: oo

7.2 RGEBENZHER RSB R FE ST H WAL

E: T

§8 M EE PSR MEERFR

8. 1 EMIN BB R EFEESHFLHIXBIEGET 205591550

W .

8. 2 UM R E LR MM EEE D

R (AT ERUETF R FE G MARN LR AR 5] GRAT)) MR EEREERNAE, 255E
LEADE—EL IR P EIEREEEEE RS SS, TRESEHARAR (IFFERK “Aa

o1l

D

LA

12 11



2 ZE TP EEE TP 2021 AR5 3 PR

FH ) G ARFEGE G NMASHLHIFE T RS S FOETERRE . BT H 2021 £ 7 H 23
HH I ERAEN . AXREMEESIAANTTF 2021 47 H 23 HEAN CPLRRELSSHAR AT
T AFE N0 eRE (A FFFEEIEHFRERESMBHHEITEG] GT)) BEFE S A FER > %K
0]

5
o

Do

§9 BRAXHEF

9.1 H#EXMHEZR
(1) P EER 21T P22 2201 8 = H @ TP U5 2 AR I3 4 08 2 4 S A VT i) SO A
(2) FRFFE=AH BN SRS
(3) “FRFEIFEE=ANH = WIF U BT 5 B ST A Ml
(D ERE A
(5) FE& I A5 A MHEAR . B BN 2 ) 22 7
9. 2 TR K
HEEIA . FEHEE MET
9.3 BRI AR
(1) BT IR B ) o B 0, AT T AR 3 S ST Ep

(2) FTENARE BIFEN, JHERAARSEHANTFZREEHARAT, BFREHE
if: 4008004800 (#Kig&ikah)

FRESEHEARAH
2021 4£ 10 A 27 H

§ 1270 3t 127



	§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


