I

~ i 1 4 B

TR SR B K 7

REEE

2021 =

—
=N
f—a

542

=R

2021 £ 12 A 31 H

HEFHEAN: PRESEEFWAF
EEEBAN: LHRITROERAF
WEZRHHRE: 202241 H 21 H

T IEST



R AIEE TR 2021 SEER 4 ARG

§1 EERR

R EHANNEE S MEF AR R AR BOCE. R FIEMRIR B KR,
TR LN BRI FSENE L AERR AN T8 A ARAE AN ol B 54T

HEIE NLIFHAT R A IR A FREA S G S FPUE, T 2022 48 01 [ 20 HEK T ARE
I G AR I ERIA R A GG EAN R, RERZNAE N ERICE. RSERRE K

B -

e PN R U ARSI S SR ST S BRI IZ P 2 2 B0, (HANPRAIE SR 8 — S A
R AW SO AR IRRERI . B, B0 5 R AR B R A B A 2 I 1A

e S ANEEE AR LR

AR M 55 SRR A
AREHIE 2021 £ 10 4 01 Hig% 12 A 31 Hik.

§ 2 &= RAgAR

B G RIRR V-2 5 1E E it

e 008594

A (e ARFE G L AT T B, RIERIRAES I E I (E . B
A 8] BATF a1 77 30 AL S PN B 2 4 A R A2 3K
ZHlE (&) safg—IFBdRg Rz HRBER (8 219 (&) 5
X H B HT— H ik Bz B H AR TAR B8OOGS H , 5E 2
T—TAEED . AEESB AN HIAA LT 2 A~ THEH BARE 20 T
PEH, FFROH ) EL AR 5] DL G5 BN Ja i 2 45 i

HEeGREAMH 2019 4F 12 A 25 [

T YA I < A7 BT

999, 999, 000. 00 >

BB H AR

FEVE TR AL I E BN R AT IR T, ASEGIESRIE G dh AR
FREME, I 4B S A HE A 35T (RT3

B A AT G R0 2 WA AT i TR A A5 A mIBIE T 45
FIEH, EECRBURIR GG 5 S SO S BRI B Hems,
FE P REAZ SR PR « A 2 RSz AR A7 XU ) 2 i, PRANFZ
T AELAPEARA PO o] R WAL 2 B0 B8 o, WS R A e WA e B AL Ao A
e <K 0 L A 5 UG BB SRS . RS TP TG B SR . TR
W RS Bl EEGAE, 7 A PR BRI 4L A KU
HIPE T, SRAS0007 T 7 (0 B A [ 5 B A 2

A& bR PSR (B E) s %

PSR 2 A AR AT RN TR G, TUYIMC R A0 FIUY ARG & T 18 M i 72 <, (B4R
THREHEE, KEMES.

HEEHA o e AT PR A F

%20 11|




R AIEE TR 2021 SEER 4 ARG

| oo aaT e g A A

§ 3 EEMFIMESHERI

3.1 EEWM SR

A NRMIT
EE RS i=P N AR (2021 4F 10 H 1 H-2021 4E 12 A 31 HD
L A S Bk i 8, 310, 966. 71
2. AHAFE 11, 408, 095. 21
3. 28 2 4 A0UA R ) 0.0114
4. AR I & %7 1l 1,019, 463, 654. 99
5. IR S A E 1.0195
E: LARHCSCE TR AR BN . BFl . HAtleN CRE A i EZ k) 0
BRI B H R I RA,  ARARNE A 2 sL B N _E AR A e E A sl s
2. TR S W SRR A BIERAA NNWEAE 538 &SR, 1h A9 5 SEhRIScas /K -F 2
KT
3.2 &R {ERI
3.2.1 ZE&MBHENKE KRS RS LB A R R AL
MRS =08
HFEGK R | PEEKR | LSt
B HEWREER | O—6 @—®
® FRUEZEQ | HEIRZEERO
HZD
HE=1H 1. 12% 0. 03%, 1. 22% 0. 05% -0. 10% -0. 02%
XA H 2.61% 0. 04%, 2. 89% 0. 05% —0. 28% -0. 01%
ok 5. 00% 0. 04%, 5. 09%, 0. 05% -0. 09% -0.01%
HAELE A
4. 416% 0. 07%| 8. 44%| 0. 07%| -3. 98% 0. 00%|
R Z S

3.2.2 HESHFEMURES RIHHMEM KR LS RS R AR
RBZHI LB



R AIEE TR 2021 SEER 4 ARG

G35 SR T T S oS T - JE 5 JE) A Ml £5 DO 45 B SR R B SR 69 55 S S - HOE)

00% et
00% M,Nﬂfwﬁ..,f’

00% 7

00% .f_..m-./

oo ; \ e - Jfﬁ/
00% / 1 b - Vet

. y, N o [
00% - A ,J\'IN\\.M W e /_/
00%{|—/

] JJ’,«M/—IJ H e
0. 00% | A 7

= N W = 0 o0 -~

) hjﬂwA\&ﬁfﬂ/#ﬁ
=1.00%

e — o ~ uwy ] o~ Ne] e — w0 w wy 4 o~ r~ e — W W
T ?T T Y TerfiTYTTI89PRTOTOYPRDPRYETY
4 o o] =+ [¥s] = o o~ =] 4 — =] © uy & r~ w [=] — 4 ™
~— (=) (=] (=] (=] [==] [==] (== -— ~— (=] (=] (=] (=] (=] (=] (=) ~— ~— — —
& & & & L L L & & & T T L T T T T L Ll
— o~ &~ &~ &~ &~ &~ =] =] o~ e e 4 4 4 4 o4 o4 4 o4
= = =1 =1 =1 = = = = = =1 =1 =1 =1 = =1 = = oS o o
o4 o4 o4 o4 o o o o o o4 o4 o4 o o o o o o4 o4 o o

L=t Ny E ] =4 L=t o - >, == - L

|—$$c%;lﬂi9¥1m§1+>$fﬁi§t’c$ — ELSHEFGRRITIGEEWES

1 AREEEAEFT 2019 4 12 A 25 HAER:
2 BIRAR GRS S FME, e BAN MY A3 a R BRSNS A RS R4
FHHIFFEREERNLE, BREREPIRAIESGCTERE R, &6 LA % 55 i &t

§4 BEARSE

4. 1 RE&E2HE (RESZLBEN) M

AR 4 0 3 2 2 FEIUIORL | S ML
EMAN | BEAN | ER

4 | HRSS WA

R, FEUE R L. S
IR T EHE SR A BR A F) U E 5 4
H B A, RN SR L E A

[ Wi PR 2y m] Bt i B A S 22 B R AT R
BRI S0 R 2 ) i 5 Wi 2l AR R e . 2017
S M B A4 AMATP LS EHARAR, B1E
B, P BB TR e Wi 2R B e B BTN
b ﬁ.\ﬂ‘ﬂ 14 (20214 1 H 5 - 1A itlﬁcﬁﬁ&i%’ﬁhfu\,éﬁﬁﬂﬁg IEWEEF%?
S e K H BB A BB ML TR IR 6 1 2 ARl
fizr K AL B TR R B 3 & P A
IS FFRUIESR I B I G 1 2 R Al e 1
BRI S T I, P23 M — 4 O
2 S ERERFRORIE S, P2 G 1 4 T

TR RURGE IETF BB A &, P25 F
SE WAl i 77 B R IR TR BB 2
& PR EEAGUTR RIS IR A




R AIEE TR 2021 SEER 4 ARG

o B A A R R SR BT A e
23,

e 1 RS EEEELR, B ERH NEEEFEANH, “BERYT REA R R
SERARIEES H ) xribfe AR E R e B, “ERH ) M BRI 2 RFERE 2 7 RE
I UNIDEEERRR RGP 73 LARE

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

4. 1. 1 JRFAERLIE B P BT RIS B 2 3 e 420 28 ) B/ 2 O 752 I 1 0
T T
4.2 HEANRE A FEEB/E - TEH KU

AIREHIA, ARSEENPRIET (RN RN ERES IR R a1k 550 JVAHHEAM
T EEM S AAE G2 S A RME, AEWMEN . BIRUR St RS B AT R 57, 7
TR P RS A J At b, DR e B N SRR R M . AR, AR EB IR R SES
M, BAEMEIESHEERA AN SRR S ] LR H S & A BRI &
B FNME.

4.3 AP HETUH

4. 3.1 A5 ERBATER
WA, AESEHATERPUT T GFRREESEH AT AT SH ERSE L) M
2 1A A8 AR e

4.3.2 REZHITRHIE Y H

REG T AR E W NAEIE R TS AT A

WEHIN, T REHAES 555 AT 50 R B R 5SS S B/ 1) L A8 Sy AR I
ZIESF 24 H RS R 5%,

4. 4 5 M A E SRR KSR E 0

VR, RS AE S, Gk PUT F5 K fE SR RS 2R BT . [ AR el e 1 2 L
EE AR . WIKDTIH, ZEA MR LK, PPT AREE U, BE B %, CPT Myt
NiEIETE . B MBERER PR TEACIRAS, BREFBCOR TR S5 R EEAERT LPR SN 5%
FHAkE I, REmA L, RS M BLAbrGE . BERE, NREFFTa R 2%k L
Ja RS, 10 FHIE GRS R =TT 10BP £ 2. 78%; 15T R a RFEBE T, &
RN SISEENCIE N

Fo5U 3 11



R AIEE TR 2021 SEER 4 ARG

FEMCIIA], AFEGOREF 7 HR A SRR, T EEE hRIIRR K s s RS I, BBk
VPRI R A R G = S A5 6, ASWAAL R KO AR R B R KT, SR E R IR S BAT .

4.5 WEHANZESHFNLSTRI
BB ARAZE S M AHIFEN 1. 0195 76, AE AR S MIIHEE KN 1. 12%, (k8T
L FEHEUR 2 RN 1. 22%.

4.6 |EWHINEETA ANHERE S F - ETE N
AR

§5 WHHAGWHE

5. 1 EMRES T HEHM

e Tt H & ) i 3 S BT R EL A (%)
1| BT - -
Hrr: E - -
FewT - -
] 5 WAL 2 5 % 1, 394, 982, 200. 00 90. 71
Hrp: fiigz 1, 394, 982, 200. 00 90. 71
e HFIESE - -
REmE - -
ST R - -
SENIREE G Rt 49, 400, 274. 10 3.21
Horpre SR 1 8N IR 8 4 fil % B |

ﬁ
BT ARG H 8T A1 68, 474, 091. 27 4. 45
Hoptr g3 24, 979, 633. 34 1. 62
it 1,537, 836, 198. 71 100. 00!

5. 2 MEREAT I R B E R R A S

5. 2. 1 EHIREATW A RKBARERRAS
i ARG IPARRIFABEE

5. 2. 2 WEHIRIAT WA RIOBRER R MERRAE
T ARIESARIE WA KA BB
5. 3 FIRIEA SHE G E SR E LB F R BE R R A

5. 3. 1 AR A FOYME o 2 & 57 8 Ho B K NEEFP RO BT 42 R 4503 B 4
E: ARSARGTHIRRFARE

Foen I 11w



R AIEE TR 2021 SEER 4 ARG

5. 4 MEWARL B MM AR MEHREAS

e i 75 b A ARME o i G T B A )
1 K i+ 49, 525, 000. 00 4. 86
2 JAT AR - -
3 LR i 41, 080, 000. 00 4.03
Horbr: BURME SR 41, 080, 000. 00 4.03
4 Ml fii g5 970, 948, 200. 00 95. 24
5 A Ml il % 5 30, 003, 000. 00 2.94
6 O 212, 070, 000. 00 20. 80
7 ATEEAR (AT AZ #f5t) - -
8 [ERIZEa:A - -
9 HAthy 91, 356, 000. 00 8. 96
10 it 1, 394, 982, 200. 00 136. 83

5. 5 EMIREA RIME SEST#E IR DNHFRET LA RSN A

e | el it [HE GO | ARME G | HESTEEEEE (%
1 127494 PR Z& mits 1, 100, 000 68, 189, 000. 00 6. 69
2 127475 PR 154 1, 100, 000 67, 848, 000. 00 6. 66
3 127477 PR ZBE 53 1, 000, 000 61, 800, 000. 00 6. 06
4 127620 PR B4 840, 000 51, 685, 200. 00 5.07
5 127686 G17 9 1 500, 000 51, 020, 000. 00 5. 00

5. 6 MEFARIZ A RME G2 S F 3 E LI /D HEFRIRT 42 B SHFER R R
Gk
T ASTEEAR I WIARR AT B SCRFIESR -

5. T MEWIRIZA RIME G ESH#ELLHIR/NHEFRRT LA BSR4
T AREEIREHIARRFFA R SRR

5. 8 W EHFHIRIE A RME 52 S T ™ 13E HBI KM HEF R BT L2 BUER R B 4
T ARG AR A RS A BLER T .

5.9 MEHIRAE SR F I E R ZF O

5.9. 1 A3 H AT B SR BUR
ARHe N PRI AL Tk &

CLE I ORAE D B (T [ 9 B

IR
jAg

WHRBIELF . SRR

(13 15 LIEAT A Ty o A BRI BT 7 O [ 5 ) I 8%, B R IG & Bk 1 e B 22,

A BT R A PR A ORAE DR R H A

5.9. 2 TREHIARAE SHH B E G R AR 8 A

BT 11w



R AIEE TR 2021 SEER 4 ARG

N\ 748 JIR 5=
e LF ReR GL/E)| AXTE GE) "“ﬁf‘f}%} R bR UL

A SCER) BT (T -

[ 5 T e AR zE. (JT) -1, 435, 126. 71
I B AT A R EAR D) o) 45, 876. 71

5.9. 3 A H FT B H PP

KA G Z HEGUNTIIHRR S, 1T EEEEIIE ML & & R R HBR IR, JFIRESF AR

V28 HRIN, L R 4 g A SRR e TS 42
5. 10 BEHESWMEMIE

5.10. 1 ZESHHEMETRIESFH AT EEA N RE MR ERI LR HE, W
R E g Hi—ENZEATTEDT. LTRER

T E AT (R B IR R 4 T 2021 45 5 H 17 HHARGIE T vy (2021) 115, @
L ERAT B AT PR )« ) AR N TG (R TSR ) S IR 55 35T I R TCB K« TR ) 5% 3R N R TBUAE 55K
IF1) 10 B8 <t 11 Ak A B BN B8 S BTk . A7k ] R I ji. W TEH S5 5 8 A b A R BRAT 7K T
SEAE . ML RE DGR X A 7§ K 8761 355 T3 T

AFEE AR FIRA AT T IR TS, YONZSEIA R T A " a5,
KA T LA R D BTN 23 18 B R AR B2 o FRAT T T3 UIF 25 (48 98 T A T 1 S0 5 B RO AR S
FEEVFHVE R 23 7] 1 FE L E

AN, AEE ST AT 44 0S5 (0 AUE SR (10 RAT T AT 1 A 30 1) ST SR A B A
e gt H AT —FE N Z B ATFE DT AT SN

5.10. 2 ZSHBME L BMEREE HES S FME K FEREE
AR GAMEIRAR AR

5. 10. 3 HABTE P HI AL

Fe 4R & (o)
1 A7 PRIE 4 362, 822. 90
2 |NBCIEFRE R K -
3 B -
4 YR 24, 616, 810. 44
5 |BHIEER -
6 ARSI -




R AIEE TR 2021 SEER 4 ARG

T MR

HoAh

At

24,979, 633. 34

5. 10. 4 EHIARIFH B4 T5 BOW I 7] 3 #5155 A 40
T ARG AMR T WA RRAT T H B0 T 55

5.10. 5 FREWIARAT 14 B = P R FERIE S PR 18 OL ) U A
T ARGAREHIRARFFA RS

5. 10. 6 BBA WS MHERFH AR H 7
IO TR, AT G i T e R

§ 6 FAEEHHES

LSRRG

T S < L A0

999, 999, 000. 00

7 1300 ) 5 < 5 H D

el T T 1 2 < B [ 40

T U130 ) 5 < 5 0 AR AR A (A A
UL =T D

T S R < L A0

999, 999, 000. 00

§7 ZEEENEHBEARERELEEHAL

7.1 REEEARFHRESHFEHNER

AL fy

T SIS BN A
St

10, 000, 000. 00

T 75 30 3 1) SN/ R O A7y
i

i T 391309 18] 552 M /08 [m] A
(il

S SR BN AT (AR
SE e

10, 000, 000. 00

S IR RF A A2 &
WL S A L] ()

1. 00

1.2 ZR&EBENZHBERRERREREER 5 AH
L.



R AIEE TR 2021 SEER 4 ARG

§ 8 MEFRKEAZESRKERSIFERFFEL

B R ey RETYNY) peyren
A RS AR
FERBEEE - itmion | OB biony | iR R

=
Im

78 A [#|10, 000, 000. 00 1.0010, 000, 000. 00 1.00 34

Eom | m
-
pru

g

|

|

|

|

|

OB (o Bm
(Mo | B

N
=
&
=
|
|
|
|
|

gl PEuil

&

3

N - - - - -

St

o
=

10, 000, 000. 00 1. 0010, 000, 000. 00 1.00 34

oy
:‘F

§9 B HEE PROHEMEERFR

9. 1 EMINE—RREFEES LB ELAIL I BGEL 2055915 5L

m S B R e BT L R WK 4
| g FARSHULCHRIS 0 PR | B
7T ks 20%0i 1 X ] i W | B T (%)
5

f,_]L 1 12021/10/01-—2021/12/31/989, 999, 000. 00 - —989, 999, 000. 00 99. 00
N

A

7 AR R

AR AN, AT DU BT AR 2 B PR 20% 16 0. 1%k & #itki
NIEFER LGRS, RS R EAUBE . 35 5 BRI al i A Sk & AT R B eIy, (e —3E
IR RS D NLxT ELEUE (B T2 AT B AR AU, W BEAFE AL N XE, LRI
WUFEGE AR . B 20 P2 R] B Y DL ELARURE (] 15 DLt AT 78 70 2 F AU e sh 1R 2
{EL 2 5 < D A0 0 4 A R IS S F A B ] 10 58 < 0 05 0 NPT T N Sk [ A A e 2%
SCATH AL, AR IBE [0 F 25 < 0 BRE AT NPT B AR HE R S0 PA) 58 < W 7 A T v o 3 A o 3 < 0411
FAAERIARIREN . FEMImIE DU 4 S 8 o A s ) 22 <A B AT N KRR (B AR S
R RE 3 B LB (8] Ja A G B P R S8 A AR HAK T 5, 000 J3 70,  JE4g3d ml RE I IR e iz
TR SHAME GG I s KL G S FREFH .

9. 2 MR R E PR MM EEE D
o

o100 4k 11 50




R AIEE TR 2021 SEER 4 ARG

§10 E#EXMHER

10. 1 & AEXMHFE®
(1) RIS S5 P 50 5008 1 4 5 IR TR 0 B R R SR 5 1 78 2 SR TR M A S
(2) PR | HEE TR R R ERIEH R RIS ER
(3) P& 1 A HIT U 7 B Ak SR Z74% B R e B M
(4) R
(5) FEEEEL NS BEAAE . B BRI A ) 25

10. 2 FFH0GH A
Hemm N, e AMERT

10. 3 &R AR

(D) BRE BN ] S e A ], Hn 4% TAS SR L B

(2) BB ARE BUHEEN, TERARESEHNTFZESEHARAA, BFREH
ifi: 4008004800 (HKigik)

FEEEHER AT
20221 H 21 H

1100 3t 11



	§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 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 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


