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A HE AR W) e b AT B A R R AR S I ORI T A S BRI IEAT IR ER AL 5
7.4.10. 1. 2 fUER 5

A HE AR ) e b AT B A R AR S I ORI T A B BRI iEAT I BGIERE 5
7.4.10. 1. 3fRHFXSH

SWERAL: NIRRT

AHA AR AT H A )
20214F1LHIH £ 20214F12 H31H | 20204F4H27H (R4S FAEME)D
82020412 H31H
KELTT 44K

24 B ]

JRAE 4 P JRAS JRAZ G S RAE

A E A i E A

JTRESR 1,319,772,530.50 43.88%

7.4.10. 1. 4 7B EIWAL 5
LA, NRTT

A HH AERE AT LE 3 A
202141 H1H F 20214612 H31H | 20204E4H27H (L&A FEMNH)
%2202012H31H

KK TT 4R b 2 i 5t 07 23 ot

5 [F] ) o e 75 1] )

o 5 [ Wy e 75 [l

=y ] pIsY i)

Et 1 EL. 51
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7.4.10. 2. 1 &5

b ARt
ENY b A B AT B A 1]
20214E1H 1H £20214E12 | 20204 H27TH (k&4
o H31H A RHD %220204E12 5 31
H
2 YA R R < SRS A B B 6,044,636.36 7,151,847.12
Horbr: SIATRIE NI 7 7 Y4 9 1,108,646.27 2,588,532.82

e AFEE G B Z AT — HEE 57 E R 0.30004F P itoe. BRI IEI T

H=E>0.30%+4 K3

H Jy&E H RLTH )k 5 B 2%

E i — H R R e 5 1A

ReEHEEHUE, BHRIEFAAR, A, @RE&EENSEEGE AW
TG, FEEIEE NS EGE A — B 77 20T RO A1 5 AR H G0 b — Ik
SR FE G BN

FIEPE T IRE . AREECREHEE, SN H BIRLE .
7.4.10. 2. 2XESHLE R

Hpr: ARG
A ] AT EE A
20214E1H1H 22021412 | 202044 H27H (44
o H31H ARHD F20204:12 431
H
IR R 4 N SAS AR B 1,007,439.39 1,191,974.55

W RS IFEE TR — H RS 0 E M 0.05% M 2 4. 68 it 7AW R

H=E>0.05%+44E K%

H %E H ST 5 S 2

E T — H 4 0 =14

HEERENHUE, ZHRTEFAAR, AU, @RSEHRNGESTE NI
TowkE, B4 NZIR SR SE AR —B 77 X T U B 5 A LA H g AFEE0 7= b — Ut
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FEPETRE . AMRHBCAR AT %, A H IR E .
7.4.10. 2. 3B4ERE B

AL NRMIT
3]
SRR R 4 B 1) 4% 20214F1H1H 2021412131 H
o AR T S TR B B
RITTERR o gt At s e — 4] 50 )7 I AEAR A AR — 4 .
i ki A e ks C "
AEAE
Bs SRR 1,191.75 1,191.75
]
HFEARIT 72,749.75 72,749.75
&it 73,941.50 73,941.50
A AT EE Y1)
SRS R 2% T % 20204F4 427 H (ke aRAMIHD 42202041231 H
N 2 0 e A R < N SAST PR B R 55 2
RBTTHERE 5y Jr s ap et A s — 472 5 Iy I AR dr s — .
T KR A Tz REC a
AEaE
%?Lﬁ% R 2,274.56 2,274.56
A F]
HFEARIT 193,046.23 193,046.23
&it 195,320.79 195,320.79

e AEES A RESHEABIEERS R, CRESMIIHEIRS HERFET 0.30%, %
Al —H C L TP~ E 1 0.30%4F 1142,
B R 55 B (T AR
H=E>0.30%+44E K%}
H 24 C REE & i H ST 8 5 Rk 55 2
E Jy C RIS AT — H A4 1=l
WEMRSREHIE, BHERGH AR, AT, SREGE NG SIS AN x
T, HEFEE LIRS SE AR 8007 X FIRA#T 5 A TAE H RS 77—kt
LA EE N . FIBEENBE ARMEE,
7.4. 10. 3 5RBOIFBATRAT R LT B B3 (B EW) 22 5
AT A W S b AT L IR A 5 ORI AT BRAT RN RN T A i 0 (R 22 5.

7.4.10. 4 55 B AR RUIEUE SR H A Ml 55 5 A2 B DR SRIR AR 5 T8 TR 5t
7.4.10. 4. 1 5RBI7EE 205 B 1R 77 2T B8 F (B %2 353 PR 3% R B 37 i A5 L S5 I 1B 20

NI S AR T 30 R b R AT L ) R e A 45 SRIB T I L 240 5 FR AR 7 2UHEAT 38 P i R SIRR 9 %
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FRIIE T3 Y Il 55 o

7.4.10. 4. 2 5RET7 BT 4 € 7 ANHEAT I8 F T35 46 00 FR 2 2R BOTIESS AL S5 I 1B Ot
AT AR I K AR P AT PSR AR e 2R QI I I 245 W s AT B3 T 7 AT PR 9

HRETR H AL 55

7.4.10.5 F R B EREEEHIELR
7.4.10.5. 1 |REHNELSBEANCHES REREAZEENIEN

Trgeps: 4y
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A
20214F1H 1H %220214£12 H31H
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7.4.10. 6 HSRBCOTRE KIRAT SR B S0 A2 A BN

A, NRMot
AHA L AE AT L3 A
20214F1 H1H F20214F12 H31H | 20204F4 H27H (GE44RARH)
RIK T HFR
%20204F12 4 31H
HAR %0 ARSI HAR %0 EEERNIPSNIPN
R HRAT-1E A 1,971,769.17 65,824.72 6,222,286.35 117,099.84

e AEEER ERRATAAR B RS IEE NIRRT R A IR AR RE, 8T RN R R 2 €
IES S
7.4.10. 7 ZESEAHFHHAS 5 KRBT &AM IERRERL
AR FE B AR ) B A AT EC (R R AE AR B ] N 2 5 ST AR A IIE S o

7.4.10.8 FAhSRIRA 55 TR A i B
7.4.10.8.1 HAthSRBRAZ 5 B UL A

7. 4. 11 FiE S

Teo

5T IR AR TR AR A

MA: NI
% EH £ 10
rF 4 We K BHRFEEA | AEFRNE B
e | assih | | i
1 55y sl R Eit
% 57
AR
N A
2021-
1 2021-07-08 07-08 0.140 20,870,067.85 1,467,700.74 22,337,768.59
2021-
2 2021-10-19 10-19 0.130 19,346,306.92 1,414,908.87 20,761,215.79
41t 0.270 40,216,374.77 2,882,609.61 43,098,984.38

VR MRIEA L LA A IE S i A BL R, AR A R 2022 45 1 A 11 H BCE MG 2k
B NIEATRNE B, B 10 3 S F0R K £08] 0.060 Jt.
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fir, ARG
REE | 810
e | BeRRE | BRRERA | AR
5| asEiie ‘ ‘ HiE
B | A R it
871 771
a8y
o
2021-
2021-07-08 - 07-08 0.110 688,672.19 9,419.04 698,091.23 | -
2021-
2021-10-19 - 10-19 0.120 747,649.94 14,017.09 761,667.03 | -
it 0.230 1,436,322.13 23,436.13 1,459,758.26 | -

TE: MRAEASEM DL R A Sl /B, AR & AR 2022 48 1 A 11 H LM 21k

R NBEATRE T AC, B 10 B F B BUR K ZLH) 0.051 JT.

7.4. 12 #IK (2021 4 12 A 31 H) AEERH MIRERZRIES

7.4.12. 1 BERAWHTR /B RAESF T TR FA s 2 RIS
A T0 BRI A1 IR 23 T - R 3 A ) AE 52 FRAIE

7.4.12. 2 $IRFEH B RHE RS RE Z PR
ARFE G AR AR AT B

7. 4. 12. 3 FIRBFHFIEEIEAE 5 sh ARSI i 25

7.4.12.3. 1 RATHTHEBHAHEREY

BREARE WK 2021 4 12 A 31 Huk, AT e N FARAT R T3 5157 IE 1R 58 55 1 B <2 H (81

WF 7 2430 558,047,562.93 76, & LA Mot E A -

SHEA: AR

BAARALE ‘
gAY 575 44 FK Al i 23 H ‘ e (5K FAARAN AR S
Ay
17 B
101760073 Bkt 2022-01-04 102.87 190,000 19,545,300.00
MTNOO4
18 Bk
101801187 Bkt 2022-01-04 103.03 100,000 10,303,000.00
MTNO004
19 &
101900961 HIR 2022-01-04 102.45 100,000 10,245,000.00
MTNO002B
20 EhdnlIng
102000341 L 2022-01-04 101.02 100,000 10,102,000.00
MTNO01
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20 FE T2

102000988 2022-01-04 100.64 100,000 10,064,000.00
MTNO01
20 TN T
102001185 LB 2022-01-04 101.45 100,000 10,145,000.00
MTNOO01
20 B4
102001929 H R 2022-01-04 101.29 100,000 10,129,000.00
MTNO002
21 ik
102100533 2022-01-04 101.79 100,000 10,179,000.00
MTNO007
21 I
102100540 i 2022-01-04 102.36 100,000 10,236,000.00
MTNOO1
21 T
102100821 2022-01-04 102.51 100,000 10,251,000.00
MTNO01
21 T4
102101018 LT i 2022-01-04 101.30 100,000 10,130,000.00
MTNOO1
21 HHE4RAT
112108156 YT 2022-01-04 97.39 98,000 9,544,220.00
CD156
21 4P
012103138 e 2022-01-05 100.20 85,000 8,517,000.00
SCP002
20 R AE
102001545 R 2022-01-05 99.49 596,000 59,296,040.00
MTNO002
20 “I Y=
102001917 LBy 2022-01-05 100.98 300,000 30,294,000.00
MTNOO1
20 3247
102002031 I 2022-01-05 101.52 200,000 20,304,000.00
MTNO002
21
102100583 Lk 2022-01-05 103.04 100,000 10,304,000.00
MTNO004
17 370
101760073 Bttt 2022-01-06 102.87 3,000 308,610.00
MTNO004
20 REEAT
102001545 KA 2022-01-06 99.49 104,000 10,346,960.00
MTNO002
21 FEVEERAT
112105201 EBRAT 2022-01-06 97.41 500,000 48,705,000.00
CD201
21 S AR
112106294 SORRAT 2022-01-06 97.40 700,000 68,180,000.00
CD294
21 FSERIT
112108156 YT 2022-01-06 97.39 833,000 81,125,870.00
CD156
207
102001365 I 2022-01-07 101.07 300,000 30,321,000.00
MTNO07
21 HA
102100468 2022-01-07 103.34 100,000 10,334,000.00
MTNO003
18 47
101800667 Bt 2022-01-10 104.01 144,000 14,977,440.00
MTNO01
18 H M E
101801549 AR 2022-01-10 103.20 100,000 10,320,000.00
MTNOO4
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19 HMEE
101900307 2022-01-10 103.50 200,000 20,700,000.00
MTNOO02
2 O =R
102001002 0 Bkt 2022-01-10 100.43 100,000 10,043,000.00
MTNOO02
20 Er A
102001125 2022-01-10 101.72 100,000 10,172,000.00
MTNOO4A
21 K24
102101415 MTNOOl(i‘Xfﬁ 2022-01-10 100.49 100,000 10,049,000.00
H Bt
21 AT
102102223 AL 2022-01-10 100.90 100,000 10,090,000.00
MTNOO1
&it 5,953,000 595,261,440.00

7.4.12.3. 2 X B MR EE Y

BEAMRE IR 2021 4 12 H 31 H ik, AEGNFUESAZ 5 Prisisz 1L BIIEAZ 5 1 B =2 H (8] 1
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P bRHES 5, AME T B3 B 5 AR %
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7.4.13 SRR X KB
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TR AN F AL PR St Pl s IR ERBER) 70 L B, FEefr, INsaEgsm ). b
GyEBIT S ARG LA L AR B RS B A AN A AR 2 o AN RIS 0 5 B8 ) At R S AT XU s 2 M A L
MR EPRRAER, CAEM T B 5 al iR E AL T it XU BER 5 5 R RS Ak
A 4 P XU MR A2 2R
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15 FH XU 2 18 B 127 AT A BB 26 SRR IS BRI FE. 48 S A AS B R 2 AUk, Bl 5
77 RAT NG R R P B IRS RIS, KA S0 F 20 M0 AR ARG . A&
BENGENL T N HRAE VPRI e, e ™A% 10 45 e ) E AN 7 A #5585 3B A FH XUz . ARk 7
A2 5y T HEAT BIAE S 28 5 SSRGS 5 F- o8 v EEZ R S L 4 A IR SR A, AERAT I R
FEIE I 2 G0 T BB YA S e R . T 2021 4F 12 A 31 H, AEERE IR E . 475

PEFNE R P S ml it AAM 5 o 2 & 05 7= HE I L sl 4 157.05%(2020 4 12 H 31 H: 164.57%).
7.4.13. 2. 1 #5EHE ARSI AR HRE

Hfr: AR

- ESUES SRS

Fo M PP 28

2021%12H31H 2020512 H31H

A-1 20,083,950.68 231,947,137.54
A-1LLR 0.00 0.00
RIF 126,198,843.28 531,843,511.23
it 146,282,793.96 763,790,648.77

P L GORVPUR I 3 TR BT
2. RPN AR AT —E LA RO B SR ST AT 8 = ML

LilEiNies

3. BB Lt s .

7.4.13. 2. 2 #EHERFE IR ETE XRAES R T

Bhr: NRHT
RS PR I LR
20214E12 311 20204E12H31H
A-1 0.00 0.00
A-1 UL 0.00 0.00
R 0.00 0.00
&=t 0.00 0.00
7.4.13. 2. 3 #EHHE FIVEES A K R BB
Bhr. NRMT
AL FAVFE 2021§2j§31 H 202?&?5?21 H
A-1 0.00 0.00
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A-1LUF 0.00 0.00
RIPFH 0.00 0.00
it 0.00 0.00
7.4.13. 2. 4 KIS AVPE IS KT
fr: AR
KIS I VE L IR A
20214£12 31 H 2020412331 H
AAA 1,203,805,096.63 3,358,523,948.33
AAA LR 596,664,363.68 1,205,392,000.52
RIPLH 188,287,732.60 182,513,075.93
&t 1,988,757,192.91 4,746,429,024.78
e L iR VP B A =TT PR I o T2
2. RVPEBFFNRIRIIRK T —F M ER. BOMSR G R,
3. B UM AR
7.4.13.2.5 WS VPRI R B = SRPEF R
h: NRT
KHE P IR A
2021412 H31H 2020412 H31H
AAA 163,525,206.54 445,792,202.31
AAA LLF 24,663,096.44 31,245,875.90
KPP 0.00 0.00
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AL ARG
AHIAR RAEEER
KHE VP
202141231 H 2020412 31 H
AAA 312,837,472.47 0.00
AAA LT 0.00 0.00
RPF 0.00 0.00
At 312,837,472.47 0.00
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7.4.13.4.1 FIZR R
R 2 JRIRGE i e < A D 55 PR VB0 R R < B 32 T 3 ) 2R AR S i A 2B sl A AU« 5 53 A B sk

M,

7.4.13. 4. 1. 1 F)Z R A

b2:4

A ML VAR SET7 VA AL A T (M) 5 OB 1, i i 1 B A %
A 24T E

WA I AIETT IR Lk

A=

B NRMG
AHR
2021 %12 A 31 14EMW 1-5 4 5N E AtE &1t
H
%

BT 1,971,769.17 - 4 1,971,769.17
i N 53,918,757.94 - -4 53,918,757.94
FHARES 21,466.71 - - 21,466.71

N I 2,598,901,924.
sS4 | 894,226,464.00 1,704,675,460.00 [2°98:90 900
A A Rl - - - -
SENIREE 4 gt

F
SR 7T 5K - - . -

MR E, - - 37,190,126.77| 37,190,126.77

INELEil - - - -
AL HR DA R - - - -

I JE FT 1S A0 5 7 - - - -
HoAth %t r= - - - -
Hre Rt 950,138,457.82| 1,704,675,460.00 37,190,126.77|2,692,004,044.
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1 £5t
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T S G a5 - - - -
et ik - - - -
51 W 4 b 1% .
SEH lElffLm@J 1,012,047 562.93 | |1,012,047,562
J K 93
MNATHEFIE H K - - 275,455.53  275,455.53
WA [ 32K - - - -
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AT 5 R 2% 7 - - 16,300.20 16,300.20
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NATAE 5 % - - - 34,792.30 34,792.30
AT F B - - - 226,932.46  226,932.46
AT F]E - - - 161,457.12  161,457.12
A F ] - - - - -

158 JIE BT 150 47 5t - - - - -
HoAw A7 {3 - - - 210,000.000  210,000.00
ittt 1,012,047,562.93 - - 1,423,238.42| 1,013,470,8
01.35
| R U B Bk -61,909,105.11 1,704,675,460.00] 41 35,766,888.35/1,678,533,243.
24
LEER
20204F 12 A 31 1EMR 1-5 4¢ 540k it B it
H
wre
BT 6,222,286.35 - - 4 6,222,286.35
i N 154,874,774.38 - - - 154’874’774':
FHRES 1,533,091.84 - - 4 1,533,091.84
N o 5,886,740,573.
T oM A% e | 2,091,594,673.20  3,795,145,900.00) - - 20
Wi Rl = - - - - -
SENIREE SRl
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N7 A - . - - -
I AT HR D 3R - - . - -
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HAh %= - - _ i i
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11 ot
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LA [E1 R - -
AT FE NS I 893,369.34 893,369.34
NEATEE 9% 148,894.92 148,894.92
AT B iR 5% o 155,797.35 155,797.35
NASFAZ 5 B 66,284.64 66,284.64
VAT F5 B 588,426.21 588,426.21
INERERIDSS 121,985.02 121,985.02
A )
146 ZE P45 471 it - -
oA A7 5 60,000.00 60,000.00
ffse et 2,640,288,532.05 2,664,879.39/2,642,953,411.
44
R 2R UK FE SR 1 -386,063,706.28 3,527,216,346.
3,795,145,900.00 118,134,152.33
05

T SR RATARAHE 4% SRl 58 ™ Bl

7.4.13. 4. 1. 2 FIR R RSURED BT

R foT O LR E A H B H B T 2

5854 3T R 2R DA ) HoAth T 45 28 R A AR
Xt = A e H 3 4% P 1A I
e (A NRMIo
AH 2 UG AR 5 AR B)
NS AHEAR FEER
20214 12 A 31 H 20204 12 A 31 H
1R R 25 NS 8,681,762.20 21,849,099.02
2. AR ETF 25 N A -8,633,901.95 -21,719,229.19

7.4.13. 4. 2 SHC RS
RIS HIPTA 5 LU LR, BTN AR .
7.4.13. 4. 3 HAbMHE R
A A DRI 2 1 2 < T < i L 0 2 A AR SR B <59 2 R o T 3 R 2R R AT 2R B SR
T A% R R AL BT AR AL B B R . ARG A BERAE ZRMTIKAREE . Wi dr . BUIESE
R, MAS SRR BB R B AT O

TARIRM E—FERER, TERHABTIZHE K
7. 4. 14 BB TEBEM P & HHRR T E R P AR

O~ fehrfE

(a)sefh TR 2 SR E TR ik

% 54 T13L 66 71



Gy JT SRR R A R T i R SRR P R 2k & 2021 SE4F R

AFRMETHELERIEIZER, B A RMETHE R 5 B 528 S A & 1 &M%
JERIRSE -

IR AR RSB SR R R i R B RR AN

SRR BRES— 2 YA NAR A SR B8 7 s A7 £ B o mT LR A N

RN/ O PSR ENEIDE <2 DN =

(b)RFBEI LA Se O (B T 10 e T H

(i) %2 k&l T H A Rt

T 2021 4F 12 H 31 H, AFEEFA R LA RAME THE H IS A2 W0 6k e i 537 b e J&
THE—BERIRE, J&THE ZERIIREN 2,598,901,924.00 76, L& T 5 = E X MAR%1(2020 4F 12
A3LH: LRETH—ZRMKH, )2k 5886,740,573.20 74, & T =2 IRMIAH).

(i) 2> SO P Jee J2= ) Y 2K AR )

AR I 4 A3 B0 2 IR 2 182 e R S IR A F DA A8 2 YR T e ) I o

XFTUESRAE 5 i LT AR, A LB KRS 58 5 AN ER (B AR Bk A5 I B 28 2 ANV ER)
B TAEA I RATENE N, AREEASTIRMH 2585 WK B WA 585 A% R E K IR )
ALK RE SR BRI A SEME SIS — E I FFAR 5 it (i 18 8 v SR AN TR 5 A ARDX T2 Fe fir i 1Y)
FOMATRRE, WA RIS A SUMME IR 38 — R UGE R 5 =2 K

(i) 55 = B A SO AR BRI A 1128 3 <5 40

o

(C)AEFRFEERI LA A oAl T B < T A

T 2021 4F 12 A 31 H, AR SR FFA JEFFEM LLA SR E TR £ P77 (2020 4F 12 A 31 H:
).

()AL e & B el T A

ANCAZ SO v 0 < it B 7 R A7 05T 2 LA SRR A < b 47 e, FURTEINME 5 2 et
TR ZER AN

(2) MBS RATR) (A2 tHENEE 22 5 — & TRMAFTEY « (et Es
23 G — R B ALY o (b T HENEE 24 S —E W) A (Al TR ER 37 S-ER TR
FIARY (LU FRHr it T RAEN )R EHAE, DURBER. R 2T 2020 4 12 J 30 HA
il LT BVE SR Rl T HARC TN @A) , ATFSEIER RIS N Y H 2022
1 H 1 HERAT B e Rb T H AR .

% 55 T3k 66 71



Sy T IB AR A A WIS T R R 5 1 B 4 2020 AR4E RS
(3) BrA RMEFPATH S THAEN S, B2 5= R 0 ARG U R E U A 2
Tl
§8 HRWHAME
8.1 HIARESH=HEEM
SHRAL: ARt
b L H G0 R B (%)
1 &L g7
Hrp: M5
2 R
3 ] 7 VAT 7 4% % 2,598,901,924.00 96.54
Hrr: £t 2,412,489,324.00 89.62
FESCRHIES 186,412,600.00 6.92
4 =t e
5 & BT AR LB TE
6 SEN IR Gl 7% 7=
Horpre SR 1 S NGR
B el
7 \E EARMA S 55,890,527.11 2.08
it
8 HoAth 25 T 7 37,211,593.48 1.38
9 it 2,692,004,044.59 100.00

8.2 MEHIREAT LA RNBERAAS
8.2.1 MEMIAREAT WL R ARER R AR
AFE AR WIRARFFA B A -

8.3 HIRIZA SRWME G E SR =B LI/ HEF I TR BB B 48

ARG AR WIRAR AR
8.4 WENBER T HASHEARZS)

8. 4. 1 RiH LN EHH HHRIHE S B ™ $H 29%8KHT 20 4 KRR

i

AT G AR WIN R IEAT BRI S 5

8. 4.2 RT3 H 4 HHIE & B $E 29%8KHT 20 4 KRR

i

AT GAIR T WIN RIEAT BRI S 5
8. 4. 3 TN I BA Je A % S Hh BB WS\ B 3

% 56 T3k 66 71



Gy JT SRR R A R T i R SRR P R 2k & 2021 SE4F R

AT AR W N RIEAT BRI B AL 5

8.5 HIRERIFMM I RPMIFREA

Az
D
=]

EHERAL: NIRRT

i R4 U
5 {57 i 2 fE
LA (%)

1 [E K i 5 ; )
2 P47 S - -
3 | &R 20,062,000.00 1.20
Horpr: BUORE SR - -

4 A iigs 891,292,124.00 53.10
5 A AT S Rk % 145,231,000.00 8.65
6 o ) S AR 1,044,209,200.00 62.21
7| AR (ATARHD - -
8 [F) Ml A B 311,695,000.00 18.57
9 oAt - -
10 | &it 2,412,489,324.00 143.73

8.6 HIRIEA SLMME o H B i {E LB K/ N HE R R B L% (55 3 3 W 4

SEERAL: AR

G
FE | OMBRE | A% | R AR
) (%)
217
1 112117217 i X 1,000,000 97,420,000.00 5.80
17 CD217
21 Hh1fF
2 112108156 i ikl 1,000,000 97,390,000.00 5.80
17 CD156
20 K
3 102001545 N R 700,000 69,643,000.00 4.15
22 MTNO002
21 A2 iE 4
4 112106294 L SR 700,000 68,180,000.00 4.06
17 CD29%4
21 &1
5 112105201 L il 500,000 48,705,000.00 2.90
17 CD201

8.7 WIRZA SRWHE b E SR =B LI/ NEF TR R 7 SCRHESR R 4

% 57 T3k 66 7T

EREAL: NIRRT




Gy JT SRR R A R T i R SRR P R 2k & 2021 SE4F R

S
B | RN | ERAR | R () AR
FHH (%)

1 189321 0 08A2 300,000 30,024,000.00 1.79
2 156521 PRIt A 220,000 20,004,600.00 1.19
3 189186 2B 4L 130,000 13,007,800.00 0.77
4 169085 fetnl, 06B 100,000 10,107,000.00 0.60
5 137865 22 01A2 100,000 10,096,000.00 0.60
6 137758 REAE 01 100,000 10,069,000.00 0.60
7 136276 B 1A2 100,000 10,045,000.00 0.60
8 193517 274 04A1 100,000 10,024,000.00 0.60
9 193424 e 28 i 100,000 10,022,000.00 0.60
10 136444 255 055A 100,000 10,006,000.00 0.60
11 193115 Z 1 05A2 100,000 10,005,000.00 0.60
11 193314 HE5E 26 100,000 10,005,000.00 0.60
13 189141 Bl 05 11t 100,000 10,004,000.00 0.60
14 193359 Bl 08 11t 100,000 10,000,000.00 0.60
15 168448 PR 40 22 300,000 8,970,000.00 0.53
16 137021 i 02B 40,000 4,023,200.00 0.24

8.8 MEHIARIEA RHE HEEF = HE LG/ NP HRT LA e R R 4
AIEEAM G IARR AT EIR .

8.9 JRIEA SMME o H< B 1{E LA K/ INHE R BT T L8 ACIE 3 3 W 4
ARSI AR AR AT BGIE -

8.10  WMEHIRLFESHB MBI ZHOL U
AFE AR AR R AR

8.11  WMEWRAREESTENEFI A 5B HH
8.11. 1 AHEMGHRBEBUR

NI AR RS B B SR, R B FR A Mk U 1 [ O B S A AT A S LS I K
P B SYIPREE R o

8. 11. 2 R IR A F L4 1) [ 350 B2 1 A5 25 B 40
(N E] K FOE Eranikicl AP IR IR A bt
©YEY (J8) (Ju)

AN RMERS SH AT o) .
[ F b i s A (o) 1,159,700.49
[ B4R B A A SUAE AR S (T8 338,835.00
T ARHE G AR A AR R 0 i 5

8.11. 3 AHAE BB E AN

% 58 T3k 66 71



Gy JT SRR R A R T i R SRR P R 2k & 2021 SE4F R

AR FE AR XS B SN, F SRR AR R E T 58 S AT 5, AT ALE R AWK
LSRR o AARE I, AT AR GO BT A RS IR BORANR BT H .
8.12 HBEAAWMEME
8.12. 1 ARG BNATHAAUETF I RAT AT, FPAEHRAT Bt PR m] AE SR 5 i 1) AT — SR P 52
FER TR EERLR. PEANRST. TEETRE R EEZ RSN . ERITRNA
PR B ZE AR 1 1] BT —4F N % 52 3B RAMC A HUR Bmir Rt E O RARAT . T E AR AT AR W
BEMR AT b B VERAT B A PR w AR i o g ) A — 48 P 8 52 30 o BN IRARAT A
T o RIETTIR T AE PRAE P A A IR 23w £ 41 35 14 o) AT — 52 9 8 2 3 E X 3 B E LS R
SORTIR
AR HE G0t IR T AR P RATUE SR B R SRR PP A7 5 A AR B BE A AE o B Lk T4 4h, G 3
AR R IUAFE G BRI 20T ) R AT AR A 0 W A 3 ] SL S A, BlAE R & dwtl H T —
FNZHAITETT. LTTHIHIE.
8.12. 2 AT A A WA R IEE, PIUAAAAESR BT (AT 44 I S8 H e <5 [F) R 1 i e i 22

Hfr: ANRIT
FF5 ey X
1 A ORIE 21,466.71
2 JSESCIE F5 375 HL K
3 JSZUAC ]
4 VLV @RINSS 37,190,126.77
5 JSZHSCHR K
6 Hofth 2SR
7 53l
8 oAt
9 &t 37,211,593.48

8. 12. 4 JRFFA B Ab T He IV o AT e 555 A 4
A FE AR IR ARFFAT A F B w] 5 555
8. 12. 5 SR AT +44 B 5= AP A7 7E L1832 PR V0L A 352

% 59 T3k 66 71



Gy JT SRR R A R T i R SRR P R 2k & 2021 SE4F R

AFE AR AR ARFFATIEE -

§9 ESMBRAMNER

9.1 MREESHHHFE AN BLIHENGW

AL fr

A N0
FEANS | PYEER IR AES S MANFEBE
x|
H(O) Fe L A A
FEE 4 ERER X
AL 51 7 EL A5
5 ISR
1,325,352,266.
a5 —F 2 H 15 5,069 315,333.93 82.929% | 273,075,412.02 | 17.08%
80
IR A
5y 7 I
100.00
alifi— 4 2 it 1,209 52,511.38 0.00 0.00% | 63,486,260.21
%
IR C
&1t 1,325,352,266.
6,278 264,720.28 79.75% | 336,561,672.23 | 20.25%
80

9.2 MIREESEHAKMIANRIFHEFESHER

i H BB Fra a4 o 3 4 A 45 B
by SRR A —
55,954.26 0.0035%
FEF TR R A
FHEEHNFTA ML
by TS —
HARIS 0.00 0.0000%
FEEITIE R C
&1 55,954.26 0.0034%

9.3 MREESEHEANMANRFAELTRAZESHBUE EXEFHL

it H 11 L3 FPAEEEH P ERBEXE T
ARmlEmPEBENR | HITEFEFEERAG 0
Sres ikt MK FRIT T KR A
FAA AT A 4 5y T IE AR A 0

% 60 T3t 66 7T




Gy JT SRR R A R T i R SRR P R 2k & 2021 SE4F R

FRI iR C

it

5y i IE R A
FRI TR ER A

RIEGR SR IRG ATT
i

5y i IE R A
FRI BT REX C

=

9.4 KERESKERSFAMBBIHER

FA AL 2 FA O | REGTSE | R g | e
15 &4 R 3 4 g | KRR
N N HAPR
xRl A e
e =L NI & 10,000,000.00 | 0.6017% 10,000,000.00 | 0.6017% | A/>T 3
REEMNEREINR - - - - -
B2 e NG - - - - -
A YN &N - - - - -
HAthy - - - - -
&it 10,000,000.00 | 0.6017% 10,000,000.00 | 0.6017% -
§ 107 E & LTS
ST Ay
TiH Oy T IR AR R AR I | BT E R E R A 4 T
i ket A fiidz R C
REHFAEME (2020 4E 4 A 27
2,952,791,122.47 624,905,478.36
H) FE& 0550
AH A A AR 3 4 4 AU A 2,952,791,122.47 624,905,478.36
ASFR R B HE 4 5 ER (7 45 1,117,494,638.25 359,983.32
Pl ASHR A HH I 4 R B [m] 47 0 2,471,858,081.90 561,779,201.47
AAR S WIFE & PR S i A - -
AHR A A A I 4 A A 1,598,427,678.82 63,486,260.21

%61 11t 66 7T




Gy JT SRR R A R T i R SRR P R 2k & 2021 SE4F R

§ LIEKEMHIESR

1.1 ESEHFRA ANRLTIL

ARG W N R BRSO HRFE A KRS
1.2 EEEEAN. EEEEAREIEZSREFNINERAFES)

AREEGEHNT 2021 1 H 23 HRAAY, H 2021 4 1 A 23 HEEELEF S L LHEAH
RS AP FmBERN G 2021 4 7 H 17T HRAAT, H 2021 47 H 15 HEFRIN 22 A FH
EAFIRSGHBRPEHN T 2021 7 A 24 HRAAS, B 2021 4 7 A 24 HEREBLR
APEA R BB LR &mPE AR, BAEE B AABEAR EREREE: 2021 4 7 H 30 HAAm
N, H 2021 5 7 30 HHEREMEM &M L LT A R B B m U B R

H 2021 4 10 H 27 Hik2, XPSeE A BRI ERAT B A IR A 7 5 358 A 2 BS
1.3 BRESEHEAN. EE&WMF=. E&FAEWEIFL

ARG AT AT G E TN e RSB URA ST,

1.4  EERFREPER

AR A ] P9 A 4 (AR SR R AR AL
11.5  AEEEHTHIMSTHRES R

AIL AR G L URIES: 2 FRE A R THTHES AT Rk B SO SRt
THIRSS, AR R 2 H A 90, 000. 00 T
1.6 FEA, AEARERZEEARZEERLTEFHENR

AARE ), FEGEHANFEE NATE LSBT RIS P BN R 2 BIRE A BAb 11

WA, A FWCE p ERESR R R BT AR IR X A E AR N RIS . A ]
C S INHZ EOR ORI
1.7  BESHEAERA RIS BTHAE RER
11.7.1 BEFHFESR A TR 5 BITHtAT R 8OR R &3 AHE B

SR NRMt

- WesEA 5 LS 2 I 4
sc
- 24 5 24 11
BEAK | B &Ik
WAESW | ERA 4 | AR
st
Ll L)
FITES
RS

5 62 T3t 66 7T



Gy JT SRR R A R T i R SRR P R 2k & 2021 SE4F R

IR
EEpRAN S
AEF%
CIEE,
FERL
77
KFHHES
Hi RE%
SOES
BFR 7
TS
B
LS
Wi RS
4 /A

P a) ACHR 1P A T A2 5 T, T 5 W TE TS A TN R TE S A IR
BEHCEIES (PED BIRAT. AFREESRGARART . WIFESRGARART . T
B AT,

b) AN A T RIE S 20 E LK, FLFTHL A2 5 20 T M Ak I 5 53 e e 5 3
TERFERREE AT

1) GETNRMIE, AR, A AR

2 AEIEGIEIEFHNRR. SANEIRALE, 225 W I 4t T2 5 0 T 2

30 A BRI AT R e 25 i JT AT, AR (ERIR T AT BT M e F7 AT AL 4T A
N1 BB AT A F ORI R RIS TR TR MR R A
(0 S REARAR A R BT B & O TR, R OEE IR, AT T R AL A

MIREST: REARBCA A RIBEBL S5 HIIT e, BEBHE B RIS LA S et 5 Tl 55 (T e 3 B R 4 A AR 55

LN G G R R R R G R

C) ZEEAZ 5 IR FERE U T
D AREGE MRS EIR bR 55 e 18 52 5 ITHE R4 E DL o
2)  FEEEHAMPEE T RRESRZEE NI ET S 5 e L Bl
11.7.2 FE &M FESR A T2 5 BT HAT HARIESR B3 R
WL ARMoT
LS R AL 5 BLIEAZ 5
JRAZ e | IR | e | JRAZ 80 2 AL

77 T A4 PR

% 63 T1JL 66 71



Gy JT SRR R A R T i R SRR P R 2k & 2021 SE4F R

&S S & [a] T % UE AT S
AR Eb 5 =y 0] AL kg
b A3
o 56,108,000.0 7,148,000,
% 1.87% 6.50% - .
RITIFS 0 0 000.00 )
FAEER : : i i i :
1,319,772,53 41,571,10
CIF R 43.88% D 38.31% - -
] R 0.50 °| 0,000.00 0
120,978,200. 13,537,40
E% S 4.02% o 12.48% - -
[ B 5 - 02% 0.000.00 8%
923,388,085. 32,712,60
EEYERS B 70% T 15% - -
E = F % 00 30.70% 0.000.00 30.15%
E{EE% : - i i i i
FERR K - - - - - -
T 2R - - - - - -
1,598,000
TPEUESS - - 1.47% - -
KEEIE SR 000.00 )
AL S - - - - - -
SOl : : : i i :
R A7 : : : i i :
HUTTE : i i i i i
10,097,700.0 1,465,000
B FF4F 2% AR 034% | = 1.35% - -
ﬁ?ﬂﬁE%’?‘ 0 0 000.00 (1]
WS - - - - - i
577,509,706. 10,481,90
Wi TS e 19.20% e 66% ; ;
W E 5 00 9.20% 0.000.00 9.66%
Tl : : i i i i
11.8  HMEKRKFH
e = Al 1 EE T3 e EE H
. " e . WFHEHIR. BeEHA
| | rssemmamamicmasts | T B
(\i N F H\ FUFE A »/% A== ’ > I 78 2 5 Bl
SR T W B ISR N BN LA ) A 4 -
. . NS . WFHEHIR. BEEHA
, | srssemmamaniceots | DR TR
g} B LA Y N 2 : = ML 7S 2R3 -Ul-
SN I S N A BRI B A 2 4
RN = AN INH /B: HAs 2020 sy o
3 %ﬁliijfiﬁﬁﬁﬁi A 34 Gy S ———
4 é}g:f& =] TXE/UVTEE//_\\ =
. N WHEHR . REeEHA
KL A A g - s NS
4 ?J\zj‘iig AAIRAFMAERARE | s bl 26 | 2021-01-23
b T
c ST IR EEERAG e R R | B HR. EEEFRHA 2021-02-26
IR BRI 42 N SEIATF ORI 8 | Xk f v [ 2 4

5 64 T3t 66 7T



Gy JT SRR R A R T i R SRR P R 2k & 2021 SE4F R

(el M1 ALY 55 R O R4 DRl
Gy 7 ISR A E WG R | B AR, FEEE A
6 | EIEZF ARSI AR B | el o EREE %4 | 2021-03-05
A R4 DRl
5y 75 15 4 8 PR BR 8 IR 2R 4 2020 4 4F .
7 AR 2 R e A2 IEZF Hl 2021-03-30
. , EZE Hk. FESE A
5y 07 155 P IR A F 50 TR IR IR B 38
8 ‘ \ Wt frp EE R 25 FE 4 | 2021-04-02
I S At BB B (5 B BRI o
HL T4 R i
5y 77 150 4 PR IR m BE T Jk 4 2021 4E 565 .
o |, B R A IESR H Ak 2021-04-19
o . ‘ . EFF HAk. EEEEA
5y D5 ISR A — A 5 WIT I R T A
10 : Pk b ERE I 2 F6<: | 2021-07-07
B IEFF R B HE S 7 LA
HL T4 R M o
L o EZF ER. RSB
%{\f—“’—‘ INT] E’é fares ,E"\/ N
1 ij\iﬁ ERAARAABAEINIEL | g miti 2t | 20200707
=
HL T4 R M o
5y 77 155 PR IR m T k4 2021 4R 58 s
12|, B R A IEZF HAR 2021-07-20
. EZF ER. RSB
%/\fﬁ‘—‘? INT BB ,E"\/ N
13 ij\iﬁ ERAAIREABATINREL | s mirtia e | 20210724
=
HL Y4 R X o
. EZF ER. FEEE BN
%{\f—“’—‘ INT] E’é ity ,E"\/ N
14 iiﬁ’i FHARRATBATIENEL | g e s 2964 | 2020-07-24
=)
HL T4 R X
L . R HRk . FESE A
% 5 INHS /\/\/\ﬁ%
15 i;ﬁﬁigffmﬁji*@?ﬁAj o3 J% i [EE M 4 4 | 2021-07-28
. =
HL 90 W
L . EFE HR . FESE A
% poren /\E E’é paran 'El‘\/ N
16 iﬁﬁ ERAHREARIERAIEL | b Mt 2264 | 20210730
=
HL 30 W
5y 75 1 G A PR B 8 W R R4 2021 A .
17 R 2 e A 2 IEZF HAR 2021-08-28
L _ ‘ . R HR . FESE A
5y D5 ISR A W IR R
18 , WAt J b R 2 R | 2021-10-16
B IETF BT R S 7 LA
HL 30 W
5y 77 15 4 A IR w R R4 2021 45 -
1 2021-10-27
 |ammmennan IR 021-10
s . EFE HR . FESE A
Fegntes INF] S k=1
20 ig;QQE%EmA7%$mﬂﬂAj 3k b EHE S 44 | 202141217
o H T Y3

% 65 Tk 66 71




Gy JT SRR R A R T i R SRR P R 2k & 2021 SE4F R

§ 2RBHER

12.1 &HEXHHEZF
L ERE W T 5 07 B R R A5 — 4 5 WIS 5 55 Y S R 4% 98 3 S W SO A
2. (G ITISEEERA S F W G R AR IER R e 55 F D
3. (GBI ISR A — A WIT I i g B R R SR 4 R R B L)
4. (57 i5F A A J R SN
5.3 GBS BRI B

12.2  FRoh A
J M T T DX BRI RV 4R 4% 30 51 4R AT KJE 40-43 #.
12.3 #EFFR

BB TIAEE ML R A, AT TA S SR B

GHIREEEEERAT
ZO=Z=#=HA=+H

% 66 T3t 66 7T



	§1 重要提示及目录
	1.1 重要提示
	1.2 目录
	§2 基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式
	2.5 其他相关资料
	§3 主要财务指标、基金净值表现及利润分配情况
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	3.3 过去三年基金的利润分配情况
	§4 管理人报告
	4.1 基金管理人及基金经理情况
	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 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人内部有关本基金的监察稽核工作情况
	4.7 管理人对报告期内基金估值程序等事项的说明
	4.8 管理人对报告期内基金利润分配情况的说明
	§5 托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见
	§6 审计报告
	6.1 审计意见
	6.2 形成审计意见的基础
	6.3 管理层和治理层对财务报表的责任
	6.4 注册会计师对财务报表审计的责任
	§7 年度财务报表
	7.1 资产负债表
	7.2 利润表
	7.3 所有者权益（基金净值）变动表
	7.4 报表附注
	§8 投资组合报告
	8.1 期末基金资产组合情况
	8.2 报告期末按行业分类的股票投资组合
	8.3 期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	8.4 报告期内股票投资组合的重大变动
	8.5 期末按债券品种分类的债券投资组合
	8.6 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
	8.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	8.8 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贵金属投资明细
	8.9 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
	8.10 报告期末本基金投资的股指期货交易情况说明
	8.11 报告期末本基金投资的国债期货交易情况说明
	8.12 投资组合报告附注
	§9 基金份额持有人信息
	9.1 期末基金份额持有人户数及持有人结构
	9.2 期末基金管理人的从业人员持有本基金的情况
	9.3 期末基金管理人的从业人员持有本开放式基金份额总量区间情况
	9.4 发起式基金发起资金持有份额情况
	§10 开放式基金份额变动
	§11 重大事件揭示
	11.1 基金份额持有人大会决议
	11.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	11.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	11.4 基金投资策略的改变
	11.5 为基金进行审计的会计师事务所情况
	11.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	11.7 基金租用证券公司交易单元的有关情况
	11.8 其他重大事件
	§12 备查文件目录
	12.1 备查文件目录
	12.2 存放地点
	12.3 查阅方式

