PIBE=NAEARGHELENEFRARES

2021 FE 2 FFRE
2021 £ 06 A 30 H

EEFHENPMELSEHEGRA T
EE&HENFEILHBRITROERAF
WG HEF:20214£ 07 H 20 H



OISR = A € T I RO IR R4 Bk 4 2021 4855 2 TRk

§1 HERR

B BN B E o LEFRRUEARS Fral SRR B RCE = T MR BY
R, TR A AR LS L v I R e B M AR AN ) B AT S AT

BB NP E TERITRG ARARRIEARSAFHE, 720214975 19H
A% T ARG S HRbR . SHE R A AR EE NS, RIEEZABAFE
REBICE R TR B KN

B4 B PN UE ARSI F - B RS B 1% S ) A8 B R O FH 2 4 B 77, (R ORAIE SRS
LR .

BEMS NG ACRILAR KRR BH XK, B0 E A BT g sk i v
GREilA &N SRR =S R

AR TR A T

AR W E 20214204 H 01 HAZ 520214206 7 30 H 1k

§2 EE&F=RER

R HOINEE E T o7

F A 005336

27 RARIF I

iz
G R AR H 20174F11H17H
HA R JE G40y 0 0 6,965,607,974.3445

FEFZ AR RS I DR B3 S Ve A 2tk b, 704 Sl
eSO £ U #E A 95 BT ALt

AN T g A S PS5 O TBOUI R IBCAN ] 5 58 SRS
() dab ATYIHSC % SR s
AH AR B I8 IR BEVE A, Sl 3 2
MZTHBATIRDL S E 50 BRI BUBGE . B
FANVBER R SR 58 SR RwT 7T, FRARITR
W2 Gt R e RIAGES . figr iim R iia %
TER R AT BLRAS KT, E a5 Bt Tid,
Hf e B RS SR e I s RIES: (FEIfT. ik
BRATSHRSE) NS F S Wi SRR 2 18] ) e B
AT
(=) TS0 B s
TN, RSk RFrE s A G, 7
BN ZHAR B, AT AL G R BT IR 5 %
BEELGIATSE N, R 1 E BT Rl sh PR

2201, F13m|




OISR = A € T I RO IR R4 Bk 4 2021 4855 2 TRk

i, B ER AR, R T BOWIR AN TE 1 75K

b 45 bl A v g A GRED Bk =%
et KEL GRS, FETUSC AR AT TR RS 7K ST
RS 2 R AE . \
T RMHSEES, R TRAIES SR ENES.
REEEHA Hh N3 4 B PR A
BEE&EREA Hh ] TR AR AT A A PR 2 ]
IR A e S HOINEGER 2 T 7R A HOIREUER 2 T 27+ C
MBI R E N S A 005336 005337
z%%XFE%ﬁ%$%%ﬁE 6,965,607,974 3443 0.0043
§3 FEMSIBIPNESFERN
3.1 FEMFiEIR
A ARt
B b %%%W@mﬁ%ﬁma-mmﬁgﬁm?)
I E 2 P RA | RN E E T fRC
1A & S 64,391,784.37 0.00
2 AR 78,125,633.51 0.00
3 MB35 55 4 4 AR S 0.0112 -
4 IR E S B 1 E 7,050,352,488.36 0.00
5 IR G BlHE 1.0122 1.0000

PRSP W nb e =8| Ak =1 N R S R DANVN AT R 7B = A RS 0 P NG RV E R M TN
AT EAR T T

2 A3 EL S A

REE A AR . BB

FABIBNCR 228 St i 2B i a5

THBRAR RS R AR, AR DAY s Bl s in EAA 2 fe i A2 sl at «
BAEAME IR, AREECRESHHNO0.

32 BERERI
3.2.1 BEESMEERENE KR K H 5 RS B W R 0 B
RO ER 2R 5 T 2 ATFHE R B

‘ | AkgitkE
e | R | e |
N EE | | FEHEUS AR
b B ‘ BhaEZE | HEdEEE | . ®-® @-@
EO ‘ FhrE 2
@ E46)
@
o % 1.11% 0.03% 0.45% 0.03% 0.66% 0.00%
%300, 3130




OISR = A € T I RO IR R4 Bk 4 2021 4855 2 TRk

N 1.91% 0.03% 0.65% 0.04% 1.26% -0.01%

2.83% 0.04% -0.20% 0.06% 3.03% -0.02%

13.11% 0.05% 4.53% 0.07% 8.58% -0.02%

[ 2E 16.58% 0.05% 6.51% 0.07% 10.07% -0.02%
pigie

e

OB E T 7 CHHEL R B

X b2 B
FEEEK | kgt e
HE I K s | Rk
e | IR e | s | D | @. @-®
O ® %6 RERfEZE
@
o2
= 0.00% 0.00% 0.45% 0.03% -0.45% -0.03%
H
o2
7N 0.00% 0.00% 0.65% 0.04% -0.65% -0.04%
H
ﬁi 0.00% 0.00% -0.20% 0.06% 0.20% -0.06%
%i 0.00% 0.00% 4.53% 0.07% -4.53% -0.07%
H 3
EH
[F] A4 0.00% 0.00% 6.51% 0.07% -6.51% -0.07%
Bt
B4

T BEARREIR, ARIHE CREGMHN 0.

#
»
=
H
&
=



U = A SE PR R R rE S 4 e 2021 458 2 FREIRS
3.2.2 BESEFEMURES RIHHER K RZZ) KL ERHLS LR 222
zulible

PNEEE T RFAR A ER RS VA R E AN B E R A
(201711H178-2021%06H308)

18%-

15%

12%

9%

6%

3%

D% T T T T T 1

-305 -
2017-11-17  2018-06-26  2019-01-25  2019-09-02  2020-04-15  2020-11-24  2021-06-30
— PSS HREA — WEEEE
PSRRI ER R RS S R E R B

(201711H178-2021%06H308)
10%

8%

6%

4%

2%

D% T i i 1 T 1

29, -
2017-11-17 2018-06-26 2019-01-25 2019-09-02 2020-04-15 2020-11-24 2021-06-30

— EEEREC — Uthas
FE: BEAMEHIR, AHs CIIEEMBUN 0,

§4 EEAMSE

4.1 E&4H (HEESLE/NAH) FHN

57, L 137



OISR = A € T I RO IR R4 Bk 4 2021 4855 2 TRk

EAREERHE | E
A FHIR

k4 IR 55 . B
FER | B

HI | HI

2 fH s F g

EFut, Lphmt,
HAGFE NN ER . Eat
BRF %218 £ Exchange Solu
tions CO.,LTDFHAF 43 #7
o 20154 A H 2 4,
M7 T I L S 5t
TAE. BUEFIEBE =4
H AT Uo7 I R e 2
IEARHR R LR EL (2
02052 H19HZES) |
In=F 1 4 o3 25 AR R 4%
Y& H &2 (20204F3
H20HZEA) o Hhn=E#
alifi s AL F 45 R 4
FEZ T (202053 H20
EH | RS REGLM éfg o6 | EEA L Az
' FRIC 2 2 R A S 4%
Y& H &2 (20204F3
HaHZES) | JnEiEs
it 5t 77 U IE 25 15 0 o 4 2t
G4 (20203 H3HE
A\ Ak s A i R
T g A S o~ S e aoB
(20204E3 H4HZES)
HOMMERFE 7S A H 5 BTk
it o5 B R e 3UE F 45 % 2
GSREZH (202053 H4
H&E4) . dondE=aifi
D A AT B i e et
23 (2020593 H20H =
A . o N g AR

#
=)
=
P2
&
=il



FINERUER = AN H 5 BT AU 2 R e i S H A 4 2021 4R 4 2 IR
KRR ESREESLTH (20
2007 HISHES) &

I AR H AU 5 AR H I DS IS 2 5 vt

2. BAEHMU: .

3. AEFFAAERR TS ARAE: UEZF ML & SCEMAT I B2 GIEFRAL MO 5 B
BINE) HIHRIE o

4. RIEGTIEGR I,

4.2 EENRHRE W N A ZESIBEMM FE K3

AN, B AR FEREEOH DA AN N7, BTN
RSN E A A N R 2, TSI 1 QIEZF R k) S Rk
M S FRIE.

4.3 AP GE A
4.3.1 AFZ 5 B FIPAT R

NT RNFIRFERBEN, R ERBEEARZ, BB IE S XL 5 i
WS RIEEIAT N, AT GEFRRRESE) « (EHRREREEEATA TR
G R G R SR AE A A F R, e T (PnEEEEA R AT AR
GEHINGY « (CRINESEEARA R REZHEEINGD XA E B SR GEE
A AR T B B AR R R e, R X RS2 g R A A% RO T 34 0 4% 22 B
WK, AIBEAAAEER AN . RS fniE Bk S A T a4 . AFMER IR S R 88+
WE T AFLGE, — BRI FEREES RN LLF—IERE, REGHNYHRE AP
GRS TEAE, MRRTE R R EEES T AP REA R R A A, M H R OE S =
TR 5 e HEE AR R S A 2 AT R s s . ARSI, AR ERTEE R R
AN TFAE TN

4.3.2 RERXZAT AT YL

WRIEHEIER & GEFREEEEE AT AT ERTEL) , AREE 7 FH
H S 11 52 il R, 5 B aimoxe 2 & 1 [R) B 1m0 52 5 1) S 42 AR H S 13142 23 A
o RN, AFFHATIES 0 250, XA E RANR I B & E TR R A5 fE bt
Irfraiids, A ERRFE A 5 AT 0. RGN, AARAREAES
558 5 i AT SE 4 1R H S 132 5y BRAS D I BRI A8 by B AR I 1R S 24 H RS & 1Y)
5%. BTG B BIRAFAE R AT N, BG5S MEZ ARG S AR 2%
BeMaritai R, KRB E AR 5L T REVE . ATE AR S I AR 3
T A8 o BTG DL o

It

4.4 5N E S KRR RSB ES B

#
~
=
o
&
=il



OISR = A € T I RO IR R4 Bk 4 2021 4855 2 TRk
AR, RS G i AR U AN A I WTEUR TR BV B 7 SR AL R
2 7 I R A B, RS S RSB AK ) S e R GRAR 1 T PPIE A Rl fE
IR MECRICREYE, ST IR H MIE T, FORa R MTE - ERE S I
Plik&, HEAEE —F, firplRmR2IRg MT. LEE, RMBEERM AR 4E
Rk, NPT BURAT IO SEE, PR IR BOVE ST I . HEACTH
2ot RILNR AN, THIAHIEN R BTy, HE 2w TN R RN A I, (2
NPEREE AN RA BT, W O R s Bk SR . JEIK DT, AT RN,
PPI iy B 7% 3%, CPHELAN L3k, BRI/ &5 . M7, SRR e n] e
FE58 = ZF FE AT QBRI FUW A B, BREZMA AN BRI H DL e i [ B O . AT =
FREGT RIR G R AN, e mREFTHEAIN. AL, HpE A fT
RN, EE RS AR AR

4.5 WE MR EESH SR

BRI E AR MR E i AR SO AUFEN1.012270, AIREIAN, %K%
S FIFHEIE KR N1.11%, FIHL SR 88 R N0.45%; 853 s oK v hn Bk
27 CHEE M AFE N1.000070, A& N, ZREEES M EHAE K2 80.00%,
[E 3 557 Ll A S TR I 2 2R 2H0.45%

4.6 HE A ZEETFE AR & H ™ FEIE R
ARG ARG AR B AES A TAEH MRS MHRa AEAW A A
HEEETMER T ART AT AT .

§5 BEAAME

51 EMRESE=HESHN

o) HH SH0GE) oy 5 4 e T 1 Ll A5
(%)

1| B - -
Hp: - -

2 | B - -
3| e a5t 7,073,392,400.00 98.57
Hrr: fiize 6,959,692,400.00 96.98

B CHFUE SR 113,700,000.00 1.58

4 | REEIET - -
5| RTA LT - -
6 | EANRELRT - -
Forre S E0 e ) SN - -

#
)
=
o
&
=il




OISR = A € T I RO IR R4 Bk 4 2021 4855 2 TRk

AR A e

BATH IS T & &S

7 " 1,052,469.03 0.01
8 | HAth#z™ 101,661,612.92 1.42
9 | &it 7,176,106,481.95 100.00
52 WMEMRTITL A RPBEEREFEHE
521 MEBRBITU KB ARERTZHE
AEESARMEIARKRFEAE RN IKE.
522 |EPFRIZITW A RABRERERERFTAHE
A FE G AR AR AR R A HE I I 52
5.3 WG HARTZ A RYE G B & T = 1FE EL IR /MR BT+ 48 B =4 55 B 4
AEEG ARG AR KRFEA R
5.4 HEPREMF R RNFRAFREAE
e R A RAEGD) ﬁizfif}
1 E X 7 - -
2 JAT = - -
3 SR F 4,552,832,000.00 64.58
Horpr: BURYE SR 1,320,342,000.00 18.73
4 b fii 7 649,559,400.00 9.21
5 Al B R % 55 60,210,000.00 0.85
6 HOH R 1,697,091,000.00 24.07
7 AR (AT A2 #£57) - -
8 [ Ml A7 E - -
9 HAth - -
10 it 6,959,692,400.00 98.71
5.5 REFARIL A UM E 5 ZE & B 7= 13 E BB K/ HEF? B AT L2 R 1R B B A
z Bl | BEAR | MR GB | ARKEGY gﬁﬁ%;?
1 | 2021030 |20 E#FAREO1 5,000,000 | 506,400,000.00 7.18
2 | 2028043 | 205 BEARAT XL B it 5,000,000 | 506,300,000.00 7.18

9uT, L1371




OISR = A € T I RO IR R4 Bk 4 2021 4855 2 TRk

3] 1828019 | 18 F%4R4T01 5,000,000 | 504,450,000.00 7.15
20 RN S0

4 | 2028008 | RARIAT T 5,000,000 | 497,850,000.00 7.06

5| 160210 | 16[@FF10 4,500,000 | 448,020,000.00 6.35

5.6 R IR L A SOMME 5 2 B 8 B RN HEFF IR 48 B 7 SCRRIE SR 8 3 B 40

ol o S g g — B g
%Aﬂgﬁﬂg WETRAFR | &) A AN E (D) FHBI%)

17H #3A
1 | 1789364 27E|jm3 3,000,000 | 113,700,000.00 1.61

5.7 I E IR A FOHHE o5 2 B i E LB RN EEFP AT 144 5t SR 3 B A
AIEEAMERRFFH T8

5.8 WE HAR A SOYME o 2 S B3 E LU R/ HEFF BT T 44 BUE S 5 I 48
AT ARG IR AR FF A BGIE -

5.9 MERRAFE SRR KBRS B0 EHA
AT AR A AR ds IR I BT AT $e e

5.10 IR EHIRA RSB P E R S 1E L3
ASHe AR A AR IE Y E BUR BT AT 503

5.11 BFHEWREMHE
SILIMEHAN, ARESBBEMIITRIEFHRITEARREHRER I IR ATRELR
WEwB HAT—ENZRAFET. LTHHER.

5112 A MEHA, FERERBETHRE, PMAERBENT2REEIESSRAME
H 2 3 B 2R PR I 1R L o

5.11.3 AR = B
5 B EH(T)
1 17 HRIE 4 973.71
2 INSCIE 2537 Bk
3 JLRC )
4 R, 101,660,639.21
5 JSLIH TR




AR = AT E WP AR RS B VM 2001 4248 2 R
6 HoAth R ]

7 HAih -
8 &t 101,661,612.92

5.11.4 5 HIRKFFA HIAL T e RO T 85 £ 55 B 40
ARSI AR R AR R AL T H B ] e 5157

5.11.5 &R BT +42 B = A AETRIE S R DL 0 Ui
AT ARG IR AR R UEZ RIS

5.11.6 BB A G5 FHER H Al S R #8 )
BT LR, Iz S & Refa R %=

§6 JTHAZE S HLF)

AL
Hh 0B R E TR 7R A Hh 0 B E 53 77 C
i BRI 5 A 202 20 6,965,607,974.14 -
i 75 H01 1 1) 225 4 i R A 47 0 0.20 -
P R HA A ) 36t 4 i T [ 73 3 - -
i 15 30 10 1) 2 4 4% 43 AR B 4y 40
CHY B LA 1151 ) )
i P A3 R 2 4 305 40 6,965,607,974.34 -
T SRR S LU A B N S [ A e e R A B
§7 Z&EHANZHAEFRERELAESEN
BAL:
B E E I RA | HnBE g I iRC
A5 A BN R AR &1y
i 10,000,000.00 -
% 45 JU 3 18] SN/ E DA J A7 45 - -
i 75 H0T 1 1) 552 1 /2 [B] A 3 0 - -
g%%%%ﬁﬁkﬁﬁ%$ﬁéﬁ 10,000,000.00 )
T IR R B A e ey 401 o A 014 ]
& RS (%)

117, F13m



OISR = A € T I RO IR R4 Bk 4 2021 4855 2 TRk

§8 MEMIRRKERESRKER SFHAFRIIFIL

Ry
| FEmEL L o | RS
Fr B 0y A s | RIS Lo BRI
i H ” e & B " 4 A b o
SSH A
Et 451 a7
51
HEFHANEAET | 10,000,000. 10,000,000.
- . U 0.14% | 0.14% | 34E
& 00 00
HeEEHASRE
_ 0.00 0.00% 0.00 0.00% | -
LY\l
HEZAHENR 0.00 0.00% 0.00 0.00% | -
FHEEHE AR 0.00 0.00% 0.00 0.00% | -
HoAth 0.00 0.00% 0.00 0.00% | -
. 10,000,000. 10,000,000.
&1t 0.14% 0.14% | 34F
00 00
§9 MR BEHERKWEMEEFR
9.1 MEWA R —RHRAFEESHHLLHIE D SHEIT20% K 1F M
% TR B R 2 S B L S S e L
§ 5 | BRI
% | o | PVEEISH @ I 5345 T 473 4 A W5
g | | 20% ks
f,; 1 20210401'202;8 6,955,605,727.29 0.00 0.00 | 6,955,605,727.29 99.86%
7 A KR

ASFE AR T N AR AE B — BB A B R A L A B BB 20% AT B0, AZ AR B3 T A IO A o LR, 4%
W AERE R BT AT IR G AU, AP S BB B I RS T38h, 2008 AR BURE (Bl EL T A7 (2 ey e, gy
REAFAE 9 N 86 [ HE 3 AR B 7 A A o o A

9.2 M HERKHMERRFR
T

§10 £EXHE=R

10.1 FEXHEZR

1y EEIE S S ot Ao ECER = AN F e BT 5 55 2 R e I 3 48 8 2 4 Ve S (1) S A
2. (HRINEEE =S H o BT s s AR R SOE R R R I S R S A D)

3. (HOMEREL = A H e A s g Ak i SRS 48 IR SR E T 0

4, FEEFE NS FREAE . BRI A 7 R

127, F13m



OISR = A € T I RO IR R4 Bk 4 2021 4855 2 TRk

10.2 FF780H S
REEFTHN, EETE A

10.3 &R A5
REEENI AL AL PRI IX LR 355 2R B I ARk
FGFEE Ak LR PRI X E % TN K555
BT E XA AE FUF EEm, TSRS E AP InEEEHERA A
ZAREIE: 400-00-95526 (HK i)
LI NMBE: www.bobbns.com

FinEeEEARAF
20214E07 5 20H

137, FL 13|



	§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

	§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 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股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 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
	§8  报告期末发起式基金发起资金持有份额情况
	§9  影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10  备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


