ERAF IR ERIEF R R EE
2021 S5 4 TR T
2021412 H 31 H

BN HEESEHARAT
HEEN: TERRRAT R AR A
HEHHEME: O —H_-1+—H



e R AR AT R R SR S G 2021 SE 5 4 TR

8 EERR

FSE I NRE RS L FERORUEAR S i BRI AE RS 2 R T R IR B 8
I, TR AR AERR IR T8 B AR AE AN ) K ST AT

FGFEE N EE BRAT IR A IR A A RIS AR S RME, T 2022 £ 1 1 19 HE#
TR PSS AEAR . IHERIIA R A SR EFENE, RIEEZ NSRRI E.
e M ROA B B

S BN KA LASRAE H - SR 57 0 SR U A BER s B < B8 77, (EANVRIERE & —
&A.

F BRI SUFARRIARKERI . 5 0H XK, 5 AEAF AR08 R aT A2 B
EAFEE M SF R

AAR A I 55 SRR I

AARAEHIE 2021 4210 H 1 Hg% 12 A 31 Hik.



A BT ATV I RIS B I B 2021 SE 5 4 IR

® EHe™ MR

HE & IR M BT BT B R
e F AR 002980

52 oy AL 002980

He4ia e LRI R
G RAH 2016 9 H 7 H

T JYIAR He p A7 BA

749,227,102.59 {71

B H br

TR R EES, EAREERNR TR T, SRS
B AR AR A A A

=
=
=
o

TR ARSI T B G BRI TS [EEY
TRTEL Evdner 1 N AT e N € Clailive B il TE i
PRHENE . E G TR R ARG AE . FEREE R RN b, A
< EE RORTE QR ATV R J] P R I, PR
B A R B AT AE . Al iR AT 25
A SRR R BOR A B 0 AL % 25 5)
AV R FERIGET, BIERHL IR, BOREIH. R EIHT.
MRSSEUHT . EWHEHT. AR, BIRLANE . EEEAA
By EAEA AN TS AR, DIRFAEORIK
2, BEERFHEOR. B LZAH = R4 05 5
A, TR, RAHIRSS, iR
L

=

AV & e A

rhiiE 800 FEHU 25 % *90%+ b ik E R H5 £ 235 % *10% .

IS A B 5 I

KRR TREREE, NSk TREEE. idrk
EHRMHAEE, BT E R, St .

s

(EEZUN

e B E AR A A

>

il

&
&

s

TEAN

Hh R R BEARAT A A7 R 22 7




A BT ATV I RIS B I B 2021 SE 5 4 IR

8 FEMFHIrNEESHERI

3.1 FEM et

Hfr: AR
it 3
E W5 bR
(2021 4 10 H 1 H-2021 4 12 A 31 H)
LA C e i 38,046,123.59
2. A 46,174,480.97
3T $5) 58 4 3 A5UA A i 0.0630
4RI G T 2,127,888,078.13
5. IR I <5 47 B4 2 2.840

T QiR e SHRARA I NNEEEE 52 e A T2, th NS SRk
i ACTEAR T B sy

@AM S as 15 3 B A HIALE MON L B st i e  FAt N O3 & et A2 sl as )
THBRAR S S YA RARET, AR A Csc il as in_EA 2 fe i (EAZ S e -
3.2 FEHERI
3.2.1 A IEE G iy BUAHE G R R LS R D S b A R HE A e 2R 1) LA

NRSER3%
‘ HEK | kgt ‘
EEREES o ‘ FeE
i Bt N o O-G @-@
ZO FAUEZ
@ E4E)
@
E=AH 2.34% 0.96% 1.92% 0.66% 0.42% 0.30%
2R H -1.90% 1.26% -1.91% 0.84% 0.01% 0.42%
ok 13.78% 1.48% -0.14% 0.97% 13.92% 0.51%
SR St 251.49% 1.58% 61.37% 1.15% 190.12% 0.43%
P 189.50% 1.49% 38.57% 1.07% 150.93% 0.42%
HIEEAR

R A 184.00% 1.44% 36.46% 1.05% 147.54% 0.39%

3.2.2 BB RIER IR & RTHMER KR AR S S 3L 5 R ST BRI 28 5 A2 3 (1)
B3
e R AHTRTI BR RIE T B

SAHFE KR 5L S b A R 2R ) S AE H5 S EL I
3



e R AR AT R R SR S G 2021 SE 5 4 TR

(2016 4F 9 H 7 H# 2021 4% 12 1 31 H)

197.91%
175.92%
153.93% ,"‘!lf" !
131.94% |'lkJ L
ﬁ| | 1f '
109.95% i
B7.96%
£5.97%
43.98%
21.09%

0.00%

-21.99%

2016-09-07 2017-07-28 2012-06-17 2019-05-07 2020-03-25 2021-02-11 2021-12-31
|— £BtIFEARE — LEEE]

4.1 FEZ (SIS /N R

ws . FEAFESE N HEESZ AR UEZE ML A "
ings |
FEHR H 4] BSAT H I

fifi+-. 2005 4£ 7 Hn
N LG5 A TR
AN, EATE BT
DI A B - St 25 i1
BhE., BLHBH,
BB, BE A
RGBSR R I

PN e (2018 4F 1
My | B34 | 2018-01-17 - 16 4F H 17 HZE 2019 4F 3
23 H 21 HMHE). #£8

A B SRR S5 B T
HEEFEZH (2019
£1 A 14 HZE 2020
7 H 21 HBIE).
HE ST T RS I I S A
IEFHR RIS ES
(20179 H 6 H




e R AR AT R R SR S G 2021 SE 5 4 TR

% 2020 4 12 A 23
H A R E K
% 6 A H & AT B0R
G AR IR BT
FeIEAT (2020
6 H 12 HE 2021
9 H 16 H#AE) S

fiit:. 2015 4E 7 AN

ARk N R G E AR
BT | e 2020-03-23 - 6 F AF. BRI
Z HEtAL R, Fea

B,

T O LR AEWE A B AR H I RS 2 7] g 5 € AOBSAE HUWARS H . E1E
Seap, HYER R RS S AN,

@IUEFE ML) & SGEMATAE 2 (IEZRAL MO R FLINED BIAHISHLE o
4.2 BN RS A AL G Ia I 5 O BB

WEHIN, AEEEHNRET (P NRICNEREZF SRR &%) (AT SEHEIES
BREGIBEEHINEG . QEFRRESE AR AP SH ER TR (EEEHE A
THERTE . HTCEBMiE N AL A TR S B ) SR EHERIMEE & &, AFMSEM . B
RTT A R SR N AT IS I g B0, AR AR P BT RS A SRt DS e B
ANBEREAN 7, AR FEREE O BEFA N 1T,
4.3 AV R
4.3.1 NV RPATIE DL

AT G BN — BT XA T8 B A A B e AN, A8 ™ M A0 < A S 1 EE AN
Hike, B RGN LT A SIS H A5 2P IAT . A, AR R hAT
T GEFRBB IR SE AT AP 5 R R M (R RGBT A 7 A7 52 5
FE) HIE .
4.3.2 FHZ 5T NN

WE AR KA SRR T ZHIT A

IREHIN, ARSEBABTIAREAES SNSRI oY, FHREE
Dy BRASHLD (R B A8 By B e SR 2 H SR 5% 158 5 364 18 Ik, BINTR BRI
V% A A DR T S TR A AR AL A RAE I R 138 55



e R AR AT R R SR S G 2021 SE 5 4 TR

4.4 it HA Fk G O TR SR AL SR BL U
441 R ] P L TR SRS RIS VR 2 it

2021 EDUZEE, RE. WOMATANER Ir@s ., LBf 12 H 2 iRsE I taper (i3
FETR— 1, 3 2022 4F 3 F 457K taper I H%, RSR[5 AR 248 5 4 R0 I T30 75 22508 52
VR NG I, B T T IRAE ARV S ORI AR 1R, S gL
113 b A SR Sk ) R A0 G i 2 5 PR T I K IS 7 o RN R DT T, 48 5 AR 4k 452 52 [ml %
WO, PG I S N 2T T SRR ST AT IR IE SRR SRR, A B I T AT e+t ok
FREEE s ™ T A2 R AEA, BSOS ) T4 B RA BVF 2t SR AL S A3 b I
DR 5y

[ P9 B2 AT 7 S BB 2 70 A O HBEAR BB BOR o PRI TR 8RR T ik, A3 FLIR I
BRI AN B RGR T RS G RIVMR i Ak ST T E O, KUK R
TR E AT FRIC R IR A IRTTIAIESE T 3 = LURINR AT, THENL. L8, Wt
TIEHA AR, DR BrREIRAE . P PR ETHR IR, (EAE R B .

ARG H ALK, GG L BURT I obndt, T TR B2t QIR RSN R R Al
—H R REAEEREAR GEE. BT HENL BEEERMSE) . EVEEZ (ERI7E.
BT IRSS. Bl CXO &), Jeitilis OufR. Fraedid . ZET. JedfhliEds) =Rk,

[l B Y 2 R, ANk SR ERESE |2 ARSI EE, REF T X T SRR B
TEZE R, M 24, AYBRZEEQIE T M E AR E . b, S80n6 7 A ERRRE
it Al RS T PRI AN WS & T 2 BUR MUK IR R 2R
Ao
4.4.2 5 A B L SR B

#E 20214512 A 31 H, AN FUFE N 2.840 7T, AR WG FUFE I K R N 2.34%,
Al Ll &5 UL HE R K R T 1.92%
4.5 i TN FE B R NI G TR P TS U

R I, AT G OR IR SE — A AR H 2R S0 BREA AN EE AN — i AN R ot
PAFEART LT I TS % .

& HRAARE
5.1 e WIAE v 4L AR
FE 55 H &M 0E) G B L




ST ORI B SR S 5 S 4 2021 4R 4 TR
11(%)

1 R ad $5 5% 1,929,007,402.79 89.68

Hordr B 1,929,007,402.79 89.68

2 | BT - -

Horpe fiid% - -

PP SCRFIES R - -

3 | e - -

4 | SRR S - -

5 | EANRESHTE - -
Forpre SEr=[m] A (1 SE R

S ' '

6 BATAE RN ZE AR AT 215,522,824.47 10.02

7 | HAdR & IR 6,472,572.05 0.30

8 | &it 2,151,002,799.31 100.00

5.2 A WIARILAT L33

e aieiie)

5.2.1 MAMIARIAT AL/ BB BRI A S
R e At ey | AT ALY
(%)

VAN ¥ SN NN O 1Y 4 - .
B [Rik - )
C [filigk 1,336,556,394.05 62.81
D [H1. I, B LOKA P FIHE R Y - -
E |@%0k 11,519.99 0.00
F o[t mEasl 9,340,647.99 0.44
G pliibet TN e oA - -
H [ Aol 4,608.00 0.00
| ((EEAE g RS BRI 336,929,211.00 15.83
I [ERbl 160,718,919.69 7.55
K [k - -




A BT ATV I RIS B I B 2021 SE 5 4 IR

L |[FSTAIRE 55 R 55k - -
M [BFEBF IR AR 55 19,249,692.16 0.90
N KR IREE R 5 it Bl 20,516,251.39 0.96
O |[ERMS . BHEA ARSI - -
P |HFE l -
Q |EAMHETH 45,671,743.88 2.15
R [tfb. &R 8,414.64 0.00
S |8 l -

P 1,929,007,402.79 90.65

5.3 A HHAR L A so B o5 FE 4 5877 1B LU O /INHE e IR R 44 I 52 430 08 B 4
B b 4 R PR
g | B EEARRS % SE A4 R (k) ~ e E(OR)
H EL51(%)

1 300750 TERAT 345,600 203,212,800.00 9.55
2 300059 RITWHE 4,330,879 160,718,919.69 7.55
3 300454 A5 IR 550,514 104,138,974.00 4.89
4 603659 BEZR K 587,795 94,405,754.95 4.44
5 300014 e 464 RE 669,478 79,118,910.04 3.72
6 300122 BHRAEY) 553,340 68,946,164.00 3.24
7 002415 TR JAN 1,167,410 61,078,891.20 2.87
8 300760 B ER YT 146,668 55,851,174.40 2.62
9 603039 T2 2% 780,180 54,433,158.60 2.56
10 002475 DALY 1,030,026 50,677,279.20 2.38

5.4 A WAL G f A > RN G A &
A GG R ARITFA 6T
5.5 R IAL 2 FOMMEL o 2 e B8 7 1HE LA KN HE R (KT 144 B #5581 4
AIE ARG IRARFFA TR .
5.6 A AL 2 SO o 5 <5 BR AR B R/ INHE PP O RT 44 B2 7 SCRAIE SR £ 5E W 4
AFE G AR WIRARFFA 57 SCRAIESR
5.7 A AL A SO o5 F <5 B3 B L R/ INHE PP T 244 Bt < £ 08 W 4
I ARG WIRAR A &)
5.8 it AL 2 FOAMEL o 288 <8 B 7 4L LLAP) R/ INHE e R I 44 BUIE £ 58 W 4
AIE AR IR AR FFA B .



A BT ATV I RIS B I B 2021 SE 5 4 IR

5.9 At JAA A KL 4 5 W 10 e 39 £ 22 B 15 i 5 B
5.9.1 4t HI R AR J 4 H5 W 1 J 300 B o€ A 45 2 A A4
REE G ARG AR TR B3R
5.9.2 AREE ST BRI TR B BUR
AREE G ARG AR TR B3R
5.10 st IR AR R 4 #5159 B2 22 5 175 190 15 A
5.10.1 A< H[E o 1 G 5 B UK
A AR WA T G B 4%
5.10.2 3 HIACATE G 0 1) [ o A B4R Qo R4 2 B 4
A AR WA T G B 4%
5.10.3 AMIE U BT B EA
AEE G AR WA T G B4
5.11 # BT 4H A i R
5111 WA, RSB IR TR G HOGEEEM IR, RRIIATES T+
AR B RAT FARA I B A S ST A, e R b H AT — 4 4 52 B A T 5T
Kb I TE o
5.11.2 FE L BB T T2 BER A H R4 A [FHUE & IR R

5.11.3 HAR B = K i
5 e EH(T)
1 17 ORIIE 42 666,584.66
2 AR Z5+97 S K 2,548,389.89

3 VUGl

4 IVEA&AIDSS 26,422.07

5 AL ER DA 3R 3,231,175.43

6 FoAdy MK

7 5 2
8 HAth
9 it 6,472,572.05




A BT ATV I RIS B I B 2021 SE 5 4 IR

5.11.4 # 5 WIARFFAT IO AL 58 BT ) T #4055 W 2
AT AR AR A T H O I AT F 4 557
5.11.5 i 5 WA BT+ 44 b 5% Hh A7 A RT3 52 PR L (14 Ui

TOESZBRE 0 | HRETE | RIEZ RS
2 FeHrE () {E EE41 (%) Ol

Fr5 R | IR

1 300454 NIl 21,910,800.00 1.03 :tgﬁﬁg%Fﬁﬁ
A2 R
5.11.6 5 4 G MR HAd S id
BT & TARER, S S & TH A o] e R % .
&S FHAESHHES)
AL
AR AR J A < 1 S A0 718,444,825.45
5 S50 ) 3 <5 5 FR 00 117,518,206.95
Pol: R ST I 2 < B ] 73 4 86,735,929.81
A S )k 4 4 AR B 43 0
AR VR 3 < 13 B A0 749,227,102.59

§ Z&EEANCHEARERRFESFI
7.4 LGB AR A A B
AR G AR AT A B A T 2 e B A 0 L
7.2 SR E \E FIE H  AR A2 5 0
AR G AR WA B A T 2 e B A 0 L

B R R E RRHMEEER
8.1 At Py B — 4R VR A A A LA ik B ik i 200 1 1
AR S AR S PN A H BB — PR R R e WL ) 1 B Bl R 20% ) 1 L
SO BT TR SR A Hoth B EAE R
1. Firty ST P4 1) R T
2021 4 10 FJ 13 H A AT 2 L 8 B PR W) 5% T E T Jk e fi 08 SRR T AR B IE R R

of

2021 £ 10 A 15 H kAt = 2k a8 BAT PR 24 W % T T S e e B8 ORI AR IE R (1 2
10



e R AR AT R R SR S G 2021 SE 5 4 TR

of

2021 £ 10 H 20 H kAt = 3 8 BAT PR 4 7 9% T T 3 e e vt )BT AR BHIE R (1

of

2021 5 10 A 22 H R AR E L F A RA 7 ¢ T N RSB 5 B0 A IER A

of

2021 5 10 A 23 H KAt E R EFHA MRA 7 ¢ T N RSB 5 OB A IER A

of

2021 5 11 A 10 HRAEE RS EHA R A F XTI T 2% % B AR 8 IESR 1A

of

2021 5 11 A 22 HRAEE R EE A R A F R TIE T R e/ % B AR 8 IE SR 1A

of

2021 4 12 A 4 H R AR E RSB E R AR KT IR R e R B KB IESR 1A &
2021 4F 12 A 8 H R AR E B & EHA R A 7 & TiE T S8 PO A IE 1A 5
2021 4 12 H 10 HRAGHEE 48 BA TR A 5] L Tl T I & BV B A SRR 1A

of

2021 ££ 12 H 17 H At R G A IR A R R T T R SR E AT RATIRE R 2

of

2 HABAHSAE B
RS EHARAT AL T 1998 4E 4 A 9 H, 22 b [FAE M 2tk ler it e fik 4 [
Z—o AFLBEEEAL S, Edbat. B YL AR, B BTN M
MEBRAS AT, EFE R BFERATAR . A REHEERESEEAN |
MANAF SRS E A BN it QDI RS HIA ., BE e R ETF BE&EEA ., BN E R
PHEE ETF ESEHA . B 5SEBES VST, MEATFE R EESH
AV . HFIMABE E TR R E AR A SRS AR HHASE FOF 544
B BMAFFRZHAESEHA . SN H Bl ETF LS A, HHE W
ETFRESEIN, HHtAZE MOM EGE N LR ER 3B R R SR
BN, [P AR Bk B AR IR I A SR 4 AR, BT A 2 E it RQFII
HSEHN, BRI SIS RZ MRS EHAFZ .

e B R B ETF & U= BB R K S E AR 2 —, £ ETF B4y

AR T F 5 A, R T s KA . SEAR A o haE R, BT E 17 AR L
11

18

s

TN

k=T

&

i %

E

&
ES



A BT ATV I RIS B I B 2021 SE 5 4 IR

Smart Beta H0% . WG TTIATREL. R IREBCEEON B A

T 4 LUR NI RTINS, B AR BRIP4
PEARIEFR SR T O (P E RGOS i ), A 2021 4F 12 H 31 H, R
T HFERE LERZHE S GESHER AERF AR R, Hrb:

FEEREE 7 e 7E QDINR G IS (A ) HEF 2R (QDID (A R)FFFE 1/35;
FEfm B L (52 LFR 95%) (A 28) R MANR G HF 2 1176, RE ARG (A )
HEFP 55 32/176; 75 & AT TR U R A B R 4 (A 38 i AR BRI — 45 58 FRIR A5 (A 2R HEP 28 1/63.
HEE K AGIE 6 N H e THRA (A R)HTH 17/63; 1EfmBIAI 4 (2 L FER 60%-95%)(A
RYFIEE AT S IR A HET 58 21692, RS SR AHET 28 14/692; 1EHABAT IV 52 AL 5L 4

(A HHEE REIREH I LA R)HT 2R 6/33; fifmic s (EE LIR 80%) (A 28

TR 2 HOR A HEFP 55 10/132; FEARAERL R BB 4 (A 38) h A B R R K IS (A 28)HE
FP 35 41/259; fE RIS B FE S (KSR LI 0-95%-+FEHE I 5 Ll 30%-60%) (A 25)
5T i TR A HE T 5 79/499.

TRECS BN i (RS R BT E S (A2 PR E T b E (A 2)HE
JF 55 2118 TE SRS HR AU 32 ETF BB A6 4 (A FO B QK ETF B (A ZR)HEF 2 3/14;
FER RIS BB A3 4 (A 2 HhAEE IR 500 R E HR(A 2K)HEF A 4/103; fEEM
FEBEE ETF J4 b B eSS IEVA 2 ETF HE7 58 4/95. H5 friE Dy )1 [ i ETF HEFF 58
7195, A E EIE:- SR A ETF HEF 5 10/95; 7RSSR HUR S ETF & h L E QK ETF
HEF A 5/23; TEERIREUR S ETF B4 (A ) drAeE driiE U )1 e ETF BCE:(A 25)
FEFP SR 5/55. H B [EHIE AR ETF BCER(A 2)HEF 26 7/55; 12 HITFC4a s it H br
g (A AR R SRS 3 A H e TR GHET S 5/24; TEAT\ARHUK S ETF Bid:
B (A L) AR HIESHE b ™ ETF BE(A )58 7/27. £ E HIEERAT ETF BHE(A
FVHEF S 8/27; R RIS (AZ) FETHE 3-5 FHERIREA R)HF
55 8/103; TEATV IR B EE ETF e b A 5 ik 44 b5 ™ ETF FFFP 28 10/42.; fERUE TR
HUBEEE ETF BeBE3E 4 (A %) vh 5 pilF S00ETF BEBE(A 2K)HEF 45 13/75; FEMUBEHE HU
5% ETF Jeg 45 Hrilk 500ETF HE7 28 16/113. = Gk ETF HEF 28 22/113.

E U &+ 7 QDI i B34 (A 2% e E KRG M fiZ (QDID (A
F)HEFPEE 125, R Wzi6FF (QDID (A R)HFH 4/125; FEMGIIES (AR hER
K EAEIR AR 41231, HEIBTRIES (LOP) (A F)HEF 4 200231, HEABRKERE

AR 261231, LR FERFEE A R)HFHE 29/231. LRFEERIIREHTE
12



e R AR AT R R SR S G 2021 SE 5 4 TR

34/231; fERMLIfiIfR IS (A PR ERGTIRA R)HFH 29/615. R i
77(A R)HEF 5 85/615; fERIHAIfi i M EE 4 (A ) hEE T fifigr (A R 8/54;
FEAF I 5127 B ik < (AT B f57) (A 2R) R R BRI i34k 7 28 141203, 2 =2 XU i 77 (A 2K)HFF
95 32/203; {EEEMIAFAES (28 (AR R REMTIR(A R) P 31/258; {E5E
WA g7 B A (A 28D e i = H e WIT I i (A 28)HEFP 55 80/427.

FEE&FOF 77 fh: fEVRA R FOF (B3 %77 0-30%) (A 2K HER RFEIRE (FOF) (A
F)HEFH 116, HEH R E FOF(A )HEF 5 3/16: 1E37Z Hos HI FOF (2040) (A )
e H 723 2040 —AFREAIR G (FOP) 74 2/11.

TER PRSI, 4 1%, REESHRSEUR S FRATN, it EF
PERIIR S RS0 (1) B EEG B RERASBBRAT RIGE S ASS, 8 SEE i — 04T, W
SRR PIAT R (2) EE RS RE S AR LB S TRZE I Th, BN
PEAERIE ; (3) HHFHEMI 3 S A S5 S MU T AN &4, P IN=E 1% /7 B RIS
(4) FFREBOMETI RN, RESE TR E ", e RIS H 558, AR R
BEZ R IR R A MRS

9 FEXFEFR

9.1 & &M Hx

1o P ENIE S 2 T e M i SO

2 (HEEQUETAT RCEAE S B R R S S A )
3. CHEEQUH AT IR R BNE R I B R E ML)
4, PR

5. FEEGE NS BRI B,

6. FEEFRE NS TR B .

9.2 A7 15U 55
BB AT 2 & /B2t 40 NI AT .
9.3 & 7

Bt n] P BN B S8 NPT e B & P &30 A2 AR A,
BB AT AE A BN R) YOS 46 B B R R B

13



A BT ATV I RIS B I B 2021 SE 5 4 IR

EE L EE AR A A
O —#F—H=-+—H

14



