H

i 34

=3 e fE s A RIGECE RS

RINEHR R B FE S 2021 4356 3 2

=R

2021 4£ 09 A 30 H

HEBHEAN:. BHESEEERRAA
HEFEEN: PEEERITROGFERAA
EHHEB: 2021410 A 26 H



TAR 3 3 IS A B A 205 e B VR S BUIESR 5T R 5 2021 4R 50 3 TR

§1 EEHRR

R BN WEHE S LEFRUEAI S r s AR BOCE. R PIERRR BE K
R, XA AR ESRTE R AN e B AR AN i SO BT .

BB NP EREHT R AR AT REA R ESFME, T 20214 10 H 25 HE
B T AR W SR R ERIIABR A Sk ENE, REEZN B ERID

B R PERRA BCE BRI -

BB BN LSS T B S R U A8 BRE P 2R B 7, (B RIE S —

SE B o

He e IS AR IARKKI . BBAT XS, BEBHAEAF H BRI AT AT 41

e AR B HOAH Z5 Ui B
AR I S5 BORIR 22 i

AREWIE 2021 £ 7 H 1 HigE 9 A 30 H k.

§2 EE&7 MR

&R A 3 A EGFIE &
W A fRiAR A A

F A F ARG 161729

5 oG 161729

B e (Syva LTI
Re&AFAEE 20194E7 H 18 H

AL A AL A0

284,367,630.28 1

B H AR

A JE 4 TR A AN RS B SR 2 T R
FCE, 7R M TR AT~y AR el
.

1. HreHLE HeE

AR EE G (W5 PAC B AR U T3 IR fBURIZ AT
TG EATII IS, TER S = H At 2% = ) 3k
ATHI RIEIORCE . BT, A PEARYE IS T3k
AR 1T W) 2 R RE AR a4k e B 5L 9t

i B R

2. MEEHRTIRNE: (1D A BRATERS; (2) iR
L

3. (e S

AR B4 R I 5 55 BT RS g A S SR L Wi aa =R il
2R R AN SRR SRS ] SRS &5, X T Al R s
SRR AR, AR ELRR SR EORH S PR $5 SR

%1 k12 W




TAR 3 3 IS A B A 205 e B VR S BUIESR 5T R 5 2021 4R 50 3 TR

4, B SCRFUESF $00E SR

FEFEH RS AT B N » AT B S RREIR TN TT
M ZRE N, WFHRAH AT 5t . AT I Eds
EHIRE S WEhPERER . AR B Z AT IS
ENSE

5. BUIEFHE 5

AR He g (BGIES BE ABGIE T S B2 Ay A, E B
BGIESE s R TSR G B AR AT, LS AR
WEHANTBL e B REBGES i tE  Sishtt i
WS PERFAE, @5~ E . it SRRk, 18K
SE [ A2

6. ARG I B S

AT PR BRI SR ARG RS B S L
ENE I, FEEFRANVELF « 28 InE R da B &
2o IR AR IG IR BE, SIS B T U AN %
B & RS s R H

7. EYIT R s

A2 5 EGUITR R RN T BRI
RGN XU, A FE AR A XU RGP RAE
NEZEAR, @ Es HE U mi s Sis fFk
o FEEGUIT B R T, RGBT R4
GERUR AT 3578 S5 (0 70 55 4, I 78005 R T B¢
11 8 N e i D v i P DU L A R V2B
1T, LLRE G A A, BRIRIETE HE R A
8. FAHEIEUEST S

FEAZ RS AT 32 1 » AS SRR A T 0B H A
ANBER BTG, H 0 A

UETFBEBMERIIRA WA, TR B .

VPR 300 5 il a2 *60%+1E AR Fe it & (i A4 1R

érj‘lf ﬁ%‘ ¥ N Ny YN
W SR B ICSRATED 100+ PiE 4 HA 25 2 *30%

AHE G AR AR A, TUUIS AN T XU - B T iy
BB St il liez i te

AFEG BB I IGE AR , 2 T s BB
TR B B AR T LK AE SR A 2
S AR RVRF AT XL, B3 A T IR e s K R XU
RS 2 G TITIZ AT T+0 [R5y, HSABA Bk ki
BRI, M B T RE 2B L B A IR SE D9 JRIZ R A
2D TEHRNES LA A] RER 2 a1 558 i 1
RO BB ML A2 Z5 AN AT By A A U (£
WHOTF AR TR T, IBBOEAREIEF A 5, #
JEANGE LN SEHY AT REROR e MITEh D 5.

G AT 1 B A
ESFEREA o IR BT WA

%2 0 k12 W




TAR 3 3 IS A B A 205 e B VR S BUIESR 5T R 5 2021 4R 50 3 TR

§ 3 EEM FIRIFAESIFERI

3.1 XEWM&HEs

B NRMo

FEW SR WA (202147 H 1 H—2021 49 H 30 H)
LA S I 2 77,263,985.41
2 A BRI -11,671,009.40

BINBCT 44 < Oy B A

-0.0410
4 FAR IS T 1 E 629,306,218.90
5. AR FE G A E 2.2130

PECER N w7 8 = 2 € (=L T NS L SR NN AL a7 B At D ES T 0 E P DN A D M R L it

KPR T o ey

2+ AW O SEIGEE RS A AR . B Btdas. AR (&2 e i E 2B
a) FHERARIC B JE AR, AR A S se B s n_EAS I 2 Fe i (AR S 2

3.2 EEFERY
3.2.1 ARG RS MBS ENE KR KIS F RS L 8 2 am 2R
e R X gttt
GEIl i P
e | PROEN ) s | SRR | pinisk | 00 | @@
® " HE@
I E=1H -1.82% 1.56% -5.03% 0.84% | 3.21% | 0.72%
it ERNH 11.36% 1.42% -2.61% 0.75% | 13.97% | 0.67%
TE—4E 36.95% 1.62% 5.72% 0.81% | 31.23% | 0.81%
el 121.30% 1.48% 18.17% 0.85% 103.13 0.63%
1355?&@%/% . 0 . 0 . 0 . 0 % . 0

3.2.2 HES A FAEN URES R THMEE K R227) L H 5 RS R Ak
R AR

%3 0 Sk

)
=




TAR 3 3 IS A B A 205 e B VR S BUIESR 5T R 5 2021 4R 50 3 TR

BR3EH AIHFIRES R hMEN KR SRR LRI AR R0 £ EH WL

®
140.00% (N -
120.00% JN,.I v th s /l«ﬂ J \Jm'“\
100.00% /,J L‘g“f'“-“ ;
80.00% e
60.00% ﬂ“ﬂﬂhVwa
40.00% ﬁrwwxf/
P
20.00% wafﬂ\f AW P Mot |
0.00% {[aefRLERNT TN
¥R I 88 8588 3883 8888 I 8
5 8332 48 8888582 39 88385 38 8
22 2 2 8 8 8 8 88 8 & ¥ 8 88 &8 8 § d
8 & 8 8 &8 8 8 8RR IR &R &K K K
—IBRIBFEHAFIRES R NSEIEKE —BRFHMEHRMES AT bR 2 A2
§4 BEARE
4.1 BE&aH (BESEE/NA) Hh
AR EHEES E
[CEN I T AR NI L]
EEREH | EAEHE | FR
1, SRRt G T EA LS
EARFT AT B P 28 A K E
KR R ah A E G 2003 4F
e, JfET &S SHARAR. F
GHESEHAR AR AR RS IA
FRAE TAE, ARATIEAFE 51 2009 4 8
AiE, AERPAEF ARG PR 75 =
SN AR B P 20}0 F8H ﬁuA?ﬁrﬁﬁ%
T | e | 010FT | gg| BHEARAE, WG
- H 18 H FANE SR G AR AR (i
RNIESR 0 364 . e 2 m IR & Y
IEFRIE R AL S HAR e Pl ANIE 4%
TG HRS TR AR BRS8NI
Bt 4. HAM 250 RIS A E TR A BIE
FPR A HH R R G B A
IERIE RS S R i ARAN IR A BIE
FHEREA . HE LRGBS
Pt g, M FR A E RS TR

%4 312




TAR 3 3 IS A B A 205 e B VR S BUIESR 5T R 5 2021 4R 50 3 TR

AR T . TR T E L8R
RUEF IR R R a2, I ERS 4R
HIBLE S g B it SV N el bet|4
PR RERC BRI AR R Sk
fe 3 4B PAIa A B ) R e B VR IR
TR TR A RS
I P N (T TEE ok e = SR TR
AN S FHR A TR
BRI G, R USRS
RSB0 4 0 B 8 e e R G
HiRGMIESHR S (LOF). &
LRIk 1B IR G ROESA Y
B R A SRR R BB
Sttt ea i, FERT A,

I L ARGEHEE L HIER R IR G FAEMH, R a2 AR H L
B ESE G 2 B AR H D AR DS S WU R RE A (R0 HI;

2 UEFE MM AE SR THE bR T2 GIEFRI AP R RS BIMEY R THIESR
ML G35 FEI ARG RIE -

4. 2 BIRARAERZE T P E BT RIR R LB 2 &2 RN 5 B K7 R iE R

4 PR A PR (D) | HPEEME ) T HRE ]
YN SRS 9 31,190,887,052.84 | 2011 49 H 20 H
- GG P 1 556,134,962.57 | 2021 4E 8 A 26 H
- HAhH A 2 21,145,930,976.28 | 2015 % 6 H 30 H
it 12 52,892,952,991.69

4.3 BE ARG W AR SIZ/EMMTEE A3

RGN FEAR AN, AL G NS By (h N RIEMEREZR 455 3
SR« (ARITEEAETF IR S e R B INE) S5 SEEEII S L A I St D (R R
PR A BE G & A R S SRS 2058, A THSHE . B 5T SR N B i
P2, R ST T, iR A NBORE AR . ARSI, e
BB GE M, TMFEESTA AN SEAT A e R IGHE SRR RS
PSESERESIWNE S o= Gl i0ps

4. 4 NP G E Y
4.4.1 AT 5 R K PATEBL

BN O S HGEE T U IR MBI AR, MR AR A EA 2 T
WRFN = eEHNE T A GG ARG R, i g W ) 46 308 e g 3

%5 0 k12 W




TAR 3 3 IS A B A 205 e B VR S BUIESR 5T R 5 2021 4R 50 3 TR

UERESY . BT HEAIA RENB R, MR R A S SR aass
BAR SRR IR ST AR 73, BB S PR DG FE N rT DL E R, Bl
BURR HHRAF 5 ZE R ™ % B SRR P o S8 BN AR T TE R 7] A B TR $ st A T
JB AERRBERIETE R A AR BB AL (A 2P )

4.42 RER T AR BT

B E BN AR RI ARG HE Z W H RIS, IR e B AT
Zy MR 2t Sk AR 1R H S TR 58 5 o B BR800 4 5 RO 08 SRS et s 1155 7 A AR M R H
A58 5y, B BNEDR M R R H A BIR LRSS, JFR AL REE, LA
RAGEIIR L B AT $ SR A L SRR A

ARG HIN, AIEE B IL 5 B AR A SR A B & R A R R AT
KRR ARG HAES SIS P a3 7 H R 38 5 ANF AL BRES B> (IR A Sy Bkl
iz M H B EN ShEETE . I IR AR AR T HE SBT3 500 2
ERE IR HF L HITN.

4. 5 15 3 P B B B SR IS AR A

WEWA, EANERTHRE R L%, HREARETr, R R IR Lk,
Pk S 5 SR BB SO, ™ Bk RIS FS . LM B BRiihs , AIR/NIE T
17

WAL TR IEE R, AT S, B BR2h. 3. ™S5 AT LRl
Sto e AEILIIA AT TR . BN G SeibmIGE AR 25 AR, X ER . D
A A5 A S AR e B b

JEEARK, Bl e R G EAE AT, BN IHEhREV) Mt REdr 4, (H thiilif &
BT 8 BER MBS EL B AR Pk, B S nUR TR M HIE W E RIS . B
ERGES IHATE, R PESCKBR ARSI, AT BEAR sz, b S s M s R M

4. 6 TR 5 A E S SR

AN, ATESH AN ACE -1, 82%, [Fl MY STk HERS 1A 5. 03%.

4.7 |EW AR SFH ANBEE & F = A

REIIN, ARG R KA EL: — AT H I G0 AR AR AN — 0 AeE
BT AR T T I T .

§5 BBEAHAEHRE

6 12 b



TAR 3 3 IS A B A 205 e B VR S BUIESR 5T R 5 2021 4R 50 3 TR

5. 1 EMIRESR ~HEHR

e i H &H O o B B I oA (%)
1| B 540,042,897.78 85.44
Hep: B 540,042,897.78 85.44
2 | HEHH - -
3 | MU a5t 2,297,637.70 0.36
Hep: fiigz 2,297,637.70 0.36
PSRRI - -
4 | RERmET - -
5 | &fbfiTA AR - -
6 | EAREEHE™ - -
Horpre SEMT R SRR
St ] ]
7| BT AR AN A 89,176,816.88 14.11
8 | HAthwtr~ 591,885.34 0.09
9 | Aif 632,109,237.70 100.00

TE: R P I i il A2 S L

SIFE ] 15. 13%.

5. 2 WMEWIRIZATI R ERHAS
5.2.1 MEMIRLATI A REFEARER R A S

PRSI S AR 95,195, 124.09 Jo, (53

Gl NRMoc
R e At Go) 5%$%;fﬁwm
A VSN N |4 12,350.52 0.00
B KAk 14,961,452.00 2.38
C fipea 340,288,240.18 54.07
D HL 0. #T7. BRAROKAE PRI R - -
E jeisiinl 5,847,708.92 0.93
F R AN F 18,400.20 0.00
G B iR I o L 9TE A 4 - -
H {E A5 AR, 3,345.12 0.00
I &R EAVE BRI S 40,445,879.30 6.43
J SRl 13,976,491.76 2.22
K J Hhe Ll - -
L FH SRR 55 gl 13,858,000.00 2.20
M FFERTF FAHA RS 34,192.34 0.01
N IKFS RS R 2 e it 15,392,760.73 2.45
0 JE RS BRI ABAR 5l . -
P BE - -
Q PAEAAS TAE - -




TAR 3 3 IS A B A 205 e B VR S BUIESR 5T R 5 2021 4R 50 3 TR

R A RE AR Rl 8,952.62 0.00
S ZiE - -
&1t 444.847,773.69 70.69

5.2.2 REHIRZAT I REB BB R B E R R A S

AL NIRRT

1725 ARME (NRFIG) i 34 T AHE H) (%)
GRS 6,034,669.98 0.96
MER e | AN 19,267,561.50 3.06
T o 34,798,632.30 5.53
AU - -
it - .
e PR g 15,675,939.94 2.49
% - -

ERSES %N 16,523,920.04 2.63
FfihiA el 2,894,400.33 0.46
HF= b - -
NGEE A4 - -
&t 95,195,124.09 15.13

e PLE ISR AT\ Fbn i (GICS) &

5. 3 MEFARIE A SEME 5 S T E I R/ N HE P HI BT 42 BER SR A4

SPEAL AR

Fe | memem | mmam | BR | AntE o | Dow R
Eef (%)
1 | 30049 HRHIIA 299,900 37,544,481.00 5.97
2 | 06186 R 3,179,000 34,798,632.30 5.53
3 | 300450 e T RE 468,230 32,691,818.60 5.19
4 | 300122 BRAEY 201,300 32,004,687.00 5.09
5 | 002812 BRI 103,060 28,869,167.20 4.59
6 | 600176 W EE A 1,432,574 25,184,650.92 4.00
7 | 300776 M IR 177,403 24,336,143.54 3.87
8 | 600438 T Ry 444,000 22,617,360.00 3.59
9 | 600690 IR K 741,000 19,377,150.00 3.08
10 | 000538 =“HMAY 189,813 18,561,813.27 2.95

5. 4 MEWIRIEFT: MM R R A

ePEAL ANRMT

Fs T NAME GO i Bk B 1HE LI (%)
1 | Bxfr - i
RATER - -




TAR 3 3 IS A B A 205 e B VR S BUIESR 5T R 5 2021 4R 50 3 TR

3 | el

Hrp: BOREER

ki

A lb e R B o

SR

AT CAT RS Hfa) 2,297,637.70 0.37

[ b A7 5

OV >

HoAt

10 | &t 2,297,637.70 0.37

5. 5 MEFAARIE A SEME o5 He & T 1E LI K/ R4S BB T4 G2 503 B 4

G NIRRT

e | s | BRsR | MR G| AniE Go | Tr AT
Ee (%)

1 | 123121 7 IR 5 17,120 2,036,424.00 0.32

123117 RN fiit 1,450 167,373.50 0.03

3 | 118002 KEHA 670 93,840.20 0.01

5. 6 M & HIRIZA U E o 2 B E B R/NEES HURT 48 37 SCHRFIESs
B4

ARG AR AR AR FFAT B SRR
5. 7 I & HIRHE A o E o5 2 3™ 13 E HL RN HEFF IR 1% St R SR
il

AIEG AR ERAR AT TR

5. 8 MEHARIZ A SCME o 2 & T 1#E LI R/ HESS B AT A% BUIESE 3 B 40
AR AR AR R BUIE

5. 9 T HIR AR & 8B FIBH I B3 5 B AL i A
5.9.1 1R &5 HIAR A & BB BB B B Re AN 457 28 FA 40
ARFEG AR AR AT R IG5 4.

5.9.2 AH: GBI B IR RBUR

ARSI A AR I DORAR S XSS B S, DL ORED H 19, EZIEFRA LS
A G R IIAR I BT 5 20 o S AR BT B30, SEEUE B T 37 U AN e 3 B AL K
Bz R A H Ao

b
©
=il
H
=il




TAR 3 3 IS A B A 205 e B VR S BUIESR 5T R 5 2021 4R 50 3 TR

5. 10 HE IR A E S HH KB R RZTHF N

5.10.1 A3 E R A B 1 B BUSR

AFeeZ 5 EGUH RGOS N TA AR T MR G R, ATE SR AR XU
EREN, DEMREANEERN, &EEHEGRRESREHGBENE. EE G
Pe it R, R E @ X M AR T I H R i S I, R R E
UG PE . s AR, I BT, TR, DO RS T
A, PRI LA R AR RS

5.10.2 &G BAREE S B H K E RN HRE AN
AREG ARG AR A EfUHE 54,

5.10.3 A E A B2 1 B
RIS AT AT A EH G E 4.

5. 11 WA ARG M
5.11.1

A AN B SR AT TR R o A2 GEZRRIE 000538) « EEA GEF#AR
% 600176) AMHABIESRI RAT AR AR MG T IR WA, AAERE ] H il —5 A
ZEIATFE DT AT ST

1. =FAZy GEFHARES 000538)

R4E 2021 45 8 A 6 HRATMIAHIA S, ZIEFHREIT AR = AE B o ri B2 i &
EIR LR, o ERTS.

2. HEERA GEFHHS 600176)

FRAE 2020 4E 11 H 9 HRATHIAIGA T, ZIES AT N R 3 S 5% WA e e Lg%
BB

X IR ESR (43 08 SRR 7 (DT B . ARG 30T R IR IR 0T TR SRR A & A OGE
VRN )] BE PR 5K
5.11.2

ARSI AR IR+ 4 BER AT B S R E I SR ISR, AR e BN A J5E
AR R S0 A NN

5.11.3 HARBE =M pk
GHEA, NRMoG
s B &8 (I8
1 | FHAIES 372,176.06

%010 70 3K 12 0T




TAR 3 3 IS A B A 205 e B VR S BUIESR 5T R 5 2021 4R 50 3 TR

ISCUIE F5r Bk 40,759.41

INigii&sl 167,618.37

INAreilpsA 11,331.50

JOZATFR K

HAbRGK

(Rl

HoAth

OO ([N[ovcjO|b|lwW|DN

&t 591,885.34

5.11.4 R EHIRFFA K A TR B BT R 85 5 B 4
ARSI AR T IARARFFA LT HB I i e it 77

5.11.5 HEHIR A4 B E A AERE 2 FR1F AL A B
AR I A 5 WA AR TR 144 SR AR el S PR A 0

§ 6 TR EESH RS

A
i 25 ) 2 A RS A 284,367,630.28
i 5 H 30 ) S 4 i FR A 45T
P T SR BT 4 R B [ 47 45
AR SR BB A (7 Bsk > LL-"1E51)) -
i 2 B IR L A B e A 284,367,630.28

§$7 ZEBHENZHERTR SRR AR &FN

7.1 Z&EHEARFE AESHIRINER

AT N S B TS Ia Y A B R Bt AL B 1 L o

7.2 ZeBENZHBEERERR AR LT F VI H
AR I S B TCIs Y 7 B e R B AL 5 5 WM

§8 HENAHZR

8.1 ZHEXMFHEZ

1y P ENIESR MBS B 2 03 e ME AL A 2 BT IR R S

o1l oo k12 bl




THTE 3 AP IS AR B M RS IC BLR A BOUE SR 4 B L G 2021 AR50 3 Rk iy

2 HENESR B PR 0L b eI 3 SRS ISV RERA RIE L B TR & RUE SR B8 &
WAL AT

3. CHHM 3 B i VEET A RSN BRSO I G R A )

4y (R 3 AR IS AR A R IEEC BVR S ROES R R B I e IR AL

5. (HHM 3 SRR A R IS IR A AU IR e S U )

6. B E PSS THARHLAE. BRI

8. 2 TR HE KX

FHER & PR TR 7]
Hohik: A ERYIGREE KIE 7088 SHARERIT RIE

8.3 &P HR

RSO AT EFR 7 2 S FIAT B =) ELIE 0 A B, i A L TR B s 4
EIA RA A
PO A BUASE N, PIEMARSES S AR S A RA A
RSO 400-887-9555
MhE: http://www. cmfchina. com

GRS A RA A
2021410 H 26 H

12 71 fk12 bl



	§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 期末兼任私募资产管理计划投资经理的基金经理同时管理的产品情况
	4.3 管理人对报告期内本基金运作遵规守信情况的说明
	4.4 公平交易专项说明
	4.5 报告期内基金投资策略和运作分析
	4.6 报告期内基金的业绩表现
	4.7 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名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名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名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
	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 备查文件目录
	8.1 备查文件目录
	8.2 存放地点
	8.3 查阅方式


