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HEAMAGIIAR 2021 4F 6 7 30 Hil, ARSI FHAT 8 T4 57 IE [RG5S 5 T ) Sz H )

413,527.10 212,654.93 | 1,057,764.46 1,550,766.40
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VETESRRK, TCHRIT i .
6.4.12.3.2 XX BT A 5% IE B

BEARRE IR 2021 4 6 F] 30 Hik, AREGMNFUEFRAZ 5 iz 1L BIWAZ 51 it = 9] )
IEFF AR 88,600,000.00 76, 1202147 H 1 H. 202147 H 6 H. 2021 £ 7 1 7 H& BRI,
T T T RATE G AE I BTN R TIE SR 22 5 BT AC 5 A A5t 23 R/ el 39 i 47 X T I e A 4
(M5, HIUESRAE 5 FTHLE M LT SRR SR IS, AR5 128 5 I AR
6.4.12.4 ¥IRS 5HERLEIES W ERIES

BEAREWIR 2021 4 6 H 30 H ik, AFEEILS HRERAEUES HA S5 HIES .
6.4.13 Rl TH XK A EEH

AREEGAE H BB P S R T2 E A5 RS sl It RS e i R . A Fe <5
7€ 1 BORAIRE KR e 70 T i Ee UGy, 150 5 3 224 10 RS BIR A K N BB P IR, il vl
B AE B ARG SIS LIRS I
6.4.13.1 M EEBURMARLEM

AEGE AT RN E RS, EERS TROLAMA R E L RS, ATHE X
B B AR 2B, SO XU 42 ] B B AR I 5 AR PR R T O L RS R 2, hig A
il A\ H 2 E A KRB JE A fI S 7V 55 1R 2 1 XU B BEHR TF 32 2 5 ARG A%
BT S RXESE BT, PhEIEE BT AR e s 1 U B DL K H#EAT #5058 KU 70 5 5L
Al S REAZIS. R TR S KR BN A Rl A S5, AFESE N T LA RS
EHE RSN OR . RN XRIERZR R B, SRR, el TR RS B
FIRH SL 5538 T TR RS XU 7 B AR A4 1R 2R
6.4.13.2 15 AR

15 F RS 48 1 TAEAS S il AR R AE 5 6 TR BEAT B A 504, BT R IESR < RAT N IS
TVESCATBIMAR R, Sl T3 RAT NS SRR S BB TR, x4 0PI R % o
N T BEAE FIR:, A HE G BB A S m e SR, HLE R 7 B £ 58 Lo 85005 XU -
B, MERE TR, RIEGHHREIEREY KOG, WTRESE —E 15 R L E YRR .

ARG AL 5y PITIEAT HIIE SR 58 53 S WSO R 0 S T 9 b ERIE 7 B 5 A IR ST A 7], 34
PRSI s ARAT 1) ) Ml 17 3 5 B30 3 0o 52 5 5o 04T XU PP A 77 Y AH B 45 T XU o AR B BN
W5 REBGIE 5375 SRR SR R A5 FH XU AN K
6.4.13.2.1 #EHEAITRFIANBHRBHE

B

e

>

TWHH;

%
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0 2 AT LAERAR
202146 H30H 20204E12AH31H
A-1 - 240,406,000.00
A-1 LA -
KPP - 3,642,818,000.00
it - 3,883,224,000.00

T 1 G VRGO E =0 VR I I PR
2. PAESRIPRI G A MIRIE —F AN M E . BORMESRG. RAT5HE . BER TSR,
6.4.13.2.2 #4E 15 A PRSI 7 A R L A B e 3%

Bz ANRM
o AR AR
FLEE VPR 202146 30 H 2020412131
A-l 29,133,000.00
A-1 BLR
RV -
it 29,133,000.00

Ve 1. BIEDAE SR PPN A B = 5 VR LA 1 R AT R A5 PP R

2 FARNEA B A-1 BT S0 B RDAE S8R A5 PO AAA IRTHEDL AR, B TEDLY
75 A-1 BLR TR0 9 [F) b A7 B35 0 R ARAE T PR AAA DR ORI DY A7 5.
6.4.13.2.3 FEKIEHPRIIRHIBZRHE

Bz ARt
KIAME FHPER AR LARREA
202146 H30H 20204E12H31H
AAA 220,637,000.00 486,031,000.00
AAA DLI'R
RIFLR
&it 220,637,000.00 486,031,000.00

VE: 1. R IPGOIE 58 =07 VR LA (K B4

2« LAEARVFRM G AHIBRTE—F LA L E R B SR A. R AT,
6.4.13.2.4 F KI5 FHVRE SR 8 L A7 B3 B

ARBE AR A B b AR AR T H A PP A 7~ 1) [ ML A7 SR
6.4.13.3 AR

TRANTE GG R T 3758 DhANTE R, J 4 W8 7 T DAIE 4 0 e B P 2 300 1) SRR i 35 4 T 7 £+ 3
GBI ST BER AT 5 AR ARG . ARG IRRFA AR . A HER R B, B B AR T iz
AT B DUANEE G IB AT DU A TE G (1 RS ] H AR AN I, BARTHSE 5 007 & 28 R b Fiabr, A
T XA B R HEAT i 4% A BT
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AHE G E BT T HA RPN &R TR, BREEMNE 6.4.12 FP 8IS U & i 52 FR 1S5
By ASFE B TR R 7 B Bl b8 AT AR 27 A8 5 P BARAT 8] [RIML T 37 AT 2 5, B AR BLAE 75 -
ARG REA I HA T2 B BT AR S IR IRAN PSR SRl . ARSI S5 Kt AR T
B AR EIER 2 A RHUE AT E R, R B s P X .

6.4.13.3.1 & MW AL H A= MR XKL ST

ARG BRI AR RIFASIMER G TR, B8 Y AEIESR 58 5 BT 8RR AT 8] [ ML
WHHATE G, A5 BA B Rl 7EBEHE BRI RN 2 R e ORI AR R 4 20 BB s RN
ARIE G TR, BERGSCREAR T I IG TE T IR B8 I I oK . SERnfR Bt , ARG HE
(ALl 5 5 A i 4 m T A1 E [ 74 22 HEAH T IC

g Lpnd, AFeHRastE R, JoERRaE XU .
6.4.13.4 T MM

HE R X R T THEF T M Z BT RR . BUARIER . 550 FLAE M A & 152,
FHEE G ACE R T A RS, St 7RG 58 b b TR SRS ME X TS 8UR
ENE . — R TE, T4 USSR T IS < T T 5 R RS, AR AT R AR 2 IR, i e A A 5 LT
R SR HE B I XU, H At S 2 1 XU e 22 PR T 1 AU FE RS A F o T RS, B35 0 2% XU
AN USSR AR AR S -
6.4.13.4.1 FJZR R

) 5 IR 2 i ) 2 R < TR 1 2 S B B N SR I T 32 T I A S AR B i R A B B T R
W o ARFEGIFA KM ZBURME S T ERAIF ™. ARESEHNEE AW, . KSR
(VAR) 257575 K PR 9t 20 4 v 555 O R 3 KUK o
6.4.13.4.1.1 FZ X i

Az NIt
N: G S ‘ ‘
14EW 1-5 4F S5EUE AitE Hit
202146 B30 H
Vit
AT AR 413,527.10 413,527.10
G e D R 3,142,611.05 4 3,142,611.05
7 HARAIE 4 26,527.09 26,527.09
. e 249,770,000.0
et 69,391,000.00  180,379,000.00 - 0
NI 2,586,401.99 2,586,401.99
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BE 255,939,067.2
72,973,665.24  180,379,000.00) 2,586,401.99
3
A5 :
S HH (R ) 4 Rk
. Y 88,600,000.00) - - 88,600,000.00
K
AT IR 775 5 3K - - 17,408.42) 17,408.42,
AT N F% - - 82,286.75 82,286.75
AT G B - - 21,943.14 21,943.14
INEREE =i - - 10,680.38 10,680.38
NATAZE 5 % - - 2,473.46 2,473.46
A F B - - 11,469.65 11,469.65
AT FI] S, - - 16,911.48 16,911.48
At A7 £ - - 105,203.31]  105,203.31
Uikiigsyan 88,600,000.00] - 268,376.59 88,868,376.59
eSS R | 167,070,690.6,
-15,626,334.76  180,379,000.00] 2,318,025.40
4
LEER
2020 4E 12 H 31 14EUH 1-54F 54D E AtE 41t
H
F e
AT AR 5,671,355.33 - 4 5,671,355.33
= D R 19,902,328.10 - 4 19,902,328.10
7 ARE 4 191,286.61 - 4 191,286.61
N e 4,369,255,000.
TR e | 4,369,255,000.00 - . o
NS - - 42.,172,693.52| 42,172,693.52
HrE it 4,437,192,663.
4,395,019,970.04 - 42,172,693.52
56
A5 -
ISR =i PN T - - 2,249,386.34 2,249,386.34
A B B - - 599,836.34  599,836.34
AT R 2% B - - 256,406.73]  256,406.73
N - - 67,645.93 67,645.93
A Fd 2 - - 247,533.74  247,533.74
At 7 457 - - 193,000.00  193,000.00
Tttt - - - 3,613,809.08 3,613,809.08

5 33 ik 43 1T



ORI A— 45 R WPOT IR o RUE SR B J < 2021 4 S &

R R AU P B 4,433,578,854.
4,395,019,970.04 - 4 38,558,884.44
48

e B R R P A R B B E M H BRI H SR 3 T 3
6.4.13.4.1.2 F 2 X6 HI R A% AT

585 B Tl 37 R R DL A HoAth T3 748 B R AN AR
Xt B e H 2 & 8 P 1 S &4 CRAr: AR T JT6)
HH S XU 28 & [ AR 5l AR LEER
vl 2021 4E 6 30 H 2020 4612 A 31 H
M FIZ LT 25 A3 -924,822.79 -1,190,419.83
TIHFR T 25 NS 929,168.27 1,191,392.37
6.4.13.4.2 AMIC RS

AREEEHI A 58 KA BN R, BT AN RS .
6.4.13.4.2.1 SN XU U A 53 A

AR FE G AR AR S L AR FEARRFFA AN ™, PR Te FORAME R .
6.4.13.4.3 FAhAHE KUK

HoAtAN A% R 2462 5 M 4 BB 7 ¥ 2 S 52 T 3 R S RSN 26 LAAM I Tl 4 A R 35 A2 5
KA RS o AFEE R LA BT, Prf i ks B R SRR SRt e A RivE
AR ELAR S BRAE 2 i g T o AL BN KRA] Barra MUK E L RSE, DLAFRER . BREZR
7. beta fH. RS HHMERRY (VAR) SFF5AR I 1255 5% 2H 5 1 i £ 17 2 A0 4 8 3 IR
6.4.13.4.3.1 HAthtris KUK KSR E AT

AT BB T R G SR R TR, PRI TE R At A% AU
6.4.14 HEITHEBMIHT S THRR T E Ui AR

1. A fetrE

(1) AR fe i E TR it TR

ANCLZ SEME T B IR < B A G5 2 B AL SR OTURT HoAt b B i, KT (LB T2
FAE-

(2) PAAferEiHEr e TR

(D) Efh TEARMMET R

A AT REIRPTENRK, B A SO E TR 5 B A 2 SR A TS R A
JRIRDRGE :

F— R MRS B G EER TT3 BRI R
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SRR BRES R U N B A S B B A £ LR B A AT A
SRR AHIRBEE B R AN AT LSRN AR

(i) & Z R & THA RN E

T 2021 4F 6 7 30 H, AELSFEHLUARMETHRENSH TR DETHE - ZXRTIAR
M 249,770,000.00 7C, JEJR T2 2R =2 REH (2020 4 12 H 31 H: BTH_ZREOR
BN 4,369,255,000.00 7C, ToJ@ T4 — R XA =R IR EHD.

Ciii) 2> SO BT J2 VR IR] 4 2K AR 5

STUESAE 5 BT L IES:, & IS K HIUER ., 225 AEER. BUR TARAFFRAT BN,
A3 ) TR 2852 By WS ER 1 SA1A] L 58 5 ANV R S ) K B S IR AH S IE 23 1 A Fe B 51
ANB R ZIZW, IR E IR SRS 1A R EIIN S — 2K

2. BRASCOMESS, BEB T TR H A &0 /5 250 W ) H A F 23

7 BRAGHRSE

7.1 IREESEF=HEHN

EHURAL: ARt

Fr5 i H & AL BT (%)

1 B2 $5% - -

Hrpe JRE - -

2 R Bt - .

3 ] WAL 7 43¢ % 249,770,000.00 97.59

Hrpe fige 249,770,000.00 97.59

BE7 RIS - -

4 TR - -

5 G RATAE AR - .

6 SN I 4 i % - -
FHorbre ST B0 1Y) SR Nk

e ] ]

7 ?Eﬁ#¥? MEH G HEE 3,556,138.15 1.39

it
8 HoA A 10 5 7 2,612,929.08 1.02
9 it 255,939,067.23 100.00
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7.2 WWEAREAT W RO ER R AE
721 WEHIRBAT W KRR AR EL T A S
AIE AR AR AR AT B A 2

7.2.2 MEAREAT A RSB R RERRAS

AT AR AR5 A 8 I A BB AR AR

7.3 BRI A SAbHE G E SR HE LI/ B BTA B B R 48

AFE AR AR ARFFATIEE -

7.4 MEHAREBHEASHEAZS)

7.4.1 RIFTASHE YIRS T #E 2%3RET 20 & KB R4

AHe G ARG N RFFA B

7.4.2 RFEHSHE YIRS TR E 2%3RET 20 & KB R4

AHe G ARG N R B
7.4.3 SNBSS K S BB RN B A
AHe ARG N RFFA B

7.5 BIREGSF SO RO RASFREAS

SHURAL: ANRMIT
of 4 B P A B
5 i3 i il ARE
Bil(%)
1 X i 77
2 JAT A
3 LR e 19,997,000.00 11.97
Horr: BOEME SR

4 Al 53 77 150,325,000.00 89.98
5 il Ji A Rk 75
6 SR EL T 50,315,000.00 30.12
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7| ATEEf (ATAZHAD

8 [F] M A P 29,133,000.00 17.44
9 HAth
10 | &it 249,770,000.00 149.50

7.6 FIRHEA MHE G EEE B HE IR/ B RT LA s BRI A

SRURAL: NIRRT

b 34 B
75 gy i 7 24 7K () n e
{E LB (%)
21 LM 4R
1 112103030 | 300,000 29,133,000.00 17.44
1T CD030
19 5&58
2 101901381 | . L 100,000 10,118,000.00 6.06
i# MTNOO1
2014
3 102002066 100,000 10,108,000.00 6.05
MTNO10A
18 [E#rix
4 101801323 R 100,000 10,101,000.00 6.05
% MTNO003
5 122749 12 F37H 02 100,000 10,098,000.00 6.04

7.7 ARG A SRMHE GBS BB LR/ BB B SCRAE S B3 R 4

ARSI AR T WA ARIFAT B ST RS

7.8 WMEMREA RYME SRS T HE AN RET L 4 S SRR A

AIEEARERARFFA SRR

7.9 ARAZA SOYME o H B E BB R /NER B RT LB BGIES 3 4

I AR IR AR A B .

7.10 MEFHREEESBREIBAP R Z 1B RV

(1) A AR AR KA Bedia 1 6
(2) ARFEEGAIRE I RIEAT B AR HI55C 5 -
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711 RERREEEBRIEGUHRZ 2 1B U

7.11.1 AEE G RBEBUR

ARFEGAEREAT AT DT BRI, AR XU R I, DAEIORME O EE B, S5axEAEst
TEARECERS R, BT, RAREIELF . Z SRt &4, M6
UL AR, MRV B R, SEBLAE G W7 1 KR
7.01.2 FREWARATE ST 10 E 5B 5 R SRR 25 9 40

ez YK S e wAME | ARIMER | KAKIRR B
(K5 () 3 (o)

AR EEDBEE B
S e ARG e 189.683.01
T R A A IR o)

W AFRESAIRE WA KT EH 1R
7.11.3 A EFEA R E I

[ U BT B O S I AR SR 7 AR SR RAIPER TR, AR 7 e e
2y, P AR PR .

7.12 BRAGREME

7121 AFESEBRRTHRAESFRRAT RS, R AR R RRAT R AR A A E A ERAT I
AT BR 2 mAEAR T i) B — £ P9 8 52 B rp B ARAT CRIS BB B R A 2 Ji o P BR AT ot
Loy TEERREEHERRS) SOIREPUIIIALTT .  FIRERH AR R AT et A7 IR A R R
G il F AT —SF A 8 52 B E SONCE BRI o SRR A A PR 2 7] AR 4R 2 il H BT — SR 9 1 52
B rp N RARAT 20 ST HIAE 1

ARSI poxt B3R AR AT A SR UES R B BT R AR P AT S AN DA M B S R ER . B Bid
PRAN, A SRR I HABHT A UESF I RAT BRSO BT R A, BT 7 2 )
HAT—FAZEIAITEDTT. AN

7122 ARG HIRBBUBER , PIUAAEAE ST 1A+ 44 B SR 2k e [RDRLRE 1) 46 R 52

7.12.3 SR oA A TR P R
AL Nt
75 4K £
1 FHAMES 26,527.09
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2 YT IE 47 Sk
3 INEidireil

4 | RidcRIE 2,586.,401.99
5 JHAC HR
6 NIV
7 R 2 H]

8 HAth

9 &t 2,612,929.08
7.12.4 FIARFFE AL TR B A T 5 27 B 4
ARBE G AR WA AN b T R ) AT e e 51 97
7.12.5 FAARHT+48 B R A7 A U 32 R L AU B
ARFEG ARG R KR B

8 ESMBRAEARER

8.1 MIAREESHIFEN S BEFAENGH

AL

X EPNEY 1]
FEANP | PYEER LINAESd e NS &
BB ) ‘
o) FEE SPSEi g & A L
ESRER ] B 10
0l il
IR

132,374,0

E RIS S 2,817 46,991.14 0.00 0.00% 100.00%
46.37

A

JTRICE 32,177,79

861 37,372.58 0.00 0.00% 100.00%
E WU C 5.65
164,551,8

&it 3,678 44,739.49 0.00 0.00% 100.00%
42.02
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8.2 MIAESEHAKNMLN RFFAFEEHHI

Ui H e FrEmARE () o7 3 G A A L A1)
IR FE— 4 WA
0.00 0.0000%
fiigF A
HEEHANTA ML G Fr
IR FE— 4 WA
HARES 0.00 0.0000%
fiigz C
ann 0.00 0.0000%

8.3 MIREESEI AN RFFA AT A E S0 BUS B X [ 1E

i H BB il FHREMDHUSEREEX T i)
JRICEE A T 0
RNFEBEEN . H fiidy A
S PEGCRNHIE T ] 61 B JURICE R IR 0
A A4 f5idz C
&it 0
JURICE R IR 0
f5idz A
AIEFEARPFEAIT | T RICE 8 I 0
G f5igs C
it 0
9 FHAEELSHHLH)
HAL: Ay
i H IRICE—EE IS A | T RICE—EE IS C
HEEFAMH (2020 F2 A 7
3,676,640,338.68 760,897,166.30
D &0 a g

AR S UIA] e < A7 AL A

3,676,640,338.68

760,897,166.30

A HAHE 4 e R A 00 1,440,843.17 6,610.04

Tl AR S [ 43 3 3,545,707,135.48 728,725,980.69

A HHFE 37 AR B 47 A0 - -

AH A HH A AR 3 4 4 A 132,374,046.37 32,177,795.65
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10 ERFH4E~
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AR WK B IS HFE AR S
102 EEEHA. BEHEEANEIEESHERTNERAFRS)
AREIIN, AESEIN, RIESIEE NN LT IERSIEE IR EERANEZS).
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10.4 F & 5P SRIE KR
AR 15 1 P A 45 SR R R A U
105 AESHTHUKSTHIES B
AR AN AT SIS R TS 55 PR R AT .
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SRR NRMx

s W25 5 R SR %
"
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B s | i
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. i el 1
7 RAESF 2
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T 1. B 5 onik BbniE:
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2. G RITIE P :
(1) X585 Byl it 27 i I TR 55 HEAT VP Al o ARk 8 BN SR RN AR 52 5 PR oC e ¢
PREXT A 55 B TT A 27 R RO IR 55 B AT FT S J b AT VP A, 12 e T 52 5 B TC R 93
(2) PPl SOBRIFTE N o A BN SYRFEI 77 AT 28 5 ST B3, I
EFE AN
10.7.2 ZEH RIS A FAE 5 B ITH AT HARESR B B0
e ARMoT

5% R E 5 WE% S
T
5 e
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L
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e
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TR A P 2020 | PR AR R |
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=
[ TREGERARAR AT N 200 7 | b EEREBERAR |
R SRR A2 ol
L | TR R AT e 2021 B | bR R RERAR |
551 TR A ol
ST HE 5 I i AT S B PO
] 2 905 9T
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11 B RERROTBEERFL
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R (ATFHEUEFHAL IS5 BRI E B IR . (AT HEIEFHF R R IE B Ipk) A
(AFFFEEUEH B R IESMSPHITES] GRIT) Sk i i FIE & A R SRS I 45,
S 5REETEENDE - FHRPEIERS SR, ARFREH 2021 6 H 25 Ok, AR
G A IR SRR SO HEAT B AT, R 1 O S AL A O N A . VR R OA R 4 N
(www.gffunds.com.cn) I T HE TSR (AT EEIEHR T A SNSRI S G
1)) MBS A RS S A ).

12 #EXMHER

12.1 £BXHEF
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