VS E 4iffi (LOF) 2021 4F45 3 ERFHR

LA E diffi iR %S (LOF) 2021

TE 3 2

=R T

2021 %09 A 30 H

EEEHEAN: LHAEESEEBRNERAF
EE&EREEN: PEIHRITBROERAF

EHHEB: 2021410 A

27 H



CHRE dlifi (LOF) 2021 4F45 3 =RFHR

§ 1 EERR

RSB & GRS FORR A DA S AR AR
R DRI LI Y IS A I A ;
: %@%%A¢Eiﬁ@ﬁﬁwﬁmﬁaﬁﬁiﬁﬁﬁﬁﬂ%,%2%M£mﬁ25aﬁé
BT AR R S AR R B R SN, (SR R R T A |
R SRS AR :
RGP URIE USSR . DT B RS R G (BT S E |
A, |

S LSO R F ST . B, B A7 BV MRS
BRI T :
RS RS

AIREHIE 2021 407 F 01 HAEZZ 2021 4 09 A 30 H k.

§ 2 &= MM

2. 1 EEFHKRIFH

FEE TR JCVN & 2lifs (LOF)

I N TR N E Alifi

4 AR 164703

eIz T L RITF

H4 A FA R H 2016 4E 11 A 07 H

i IR B & B2 () 1, 886, 354, 323. 19
T TR 1] XURG: P il 1, AL G i@t R N 43

B Hx AT ] 52 WA 2 288 o T L O 3 A B 3047 2
L, D14 S KRR A .
AFE G H YR iR T s AT RS X
R R4S AE , AT 22 A FR B AT IR AN 4 T
Wigir#as, 3 ke RE il s A
GO, RS NS PR RS, IRATEE

bR M AE B ARAG T bR I 25 o AN R ) 80 % 3

K [ R DR R N TRl LT = 5 1< | P < o - S =

FH SR . PIALGiHR BT R0R 55 . TR H I 0T ()
fih b, S5 SR A RS I . ARSI
AR SN R P B ek et s’ g9 1 SN s N | 4
AT T R

e,

2w dh12m



R dlifit (LOF) 2021 4F45 3 =RFH A

VR BORTE R
SR AR RS, TR
e UK 2R 4 i, 3T R
PR B A T RS . R3S, T
T,
EEEHEA A AT
ESLEN o T B B £ R A

e PRSI

3.1 EEMFIIR

VIS & 4l LOF .

§ 3 EEMFHEIRNESHERIN

Bfr: ANRMT

Bt JEig U

AR (2021 42 07 H 0L H - 2021 4£ 09 A 30 H)

LAY B seBiicas

20, 954, 486. 66

2. ARHAFE

19, 228, 209. 43

3. AT 23 <5y BUA A

0.0079

4. RIS 5 1HE

1, 549, 638, 905. 07

5. AR I A0 AlHE

0. 821

Ve L. A DS RS AR RN . BERE . HAIRN RS A et B AE 3k
) BRI R R4, AR A A BT CL I A5 I A 2 S B A S 2 o
2. PS4V SRR A CIE A NS 5341 & 03, TN A SERRU a5 K
BT 1% -
3.2 BEHERI
3. 2. 1 EEMBUFE KR K H 5 F AL 57 e 2R v 28 20 i L

— TG
g | TN | B |
we | I Mkl | s | SRR o e | oe@
@ | DI | I s
@
TE=
iﬁ 0. 82% 0. 05% 0. 83% 0. 06% -0.01% -0.01%
|
.
?ﬁ/\ 1. 89% 0. 05% 1. 28% 0. 05% 0.61% 0. 00%
-
;ib 3.61% 0. 05% 2.13% 0. 04% 1. 48% 0.01%
k= 12. 09% 0. 06% 4. 80% 0.07% 7.29% -0.01%
F3IW 12T




CHRE dlifi (LOF) 2021 4F45 3 =RFHR

S
Al
MHH
£4

17.43% 0.07% 1.49% 0.07% 15. 94% 0. 00%

3.2.2 AESHER DRES MR THHME KRS KI5 RS R A 4
e 22 Z ) L AR

CHEAR (LOP) RIHFEREKES R M b G2 aE 2 xf t K

2016-11-07 1
2017-01-16 4
2017-04-05 |
2017-06-20
2017-08-29 4
2017-11-13 |
2018-01-22 |
2018-04-10 J
2018-06-25 -
2018-08-31 |
2018-11-16
2019-01-28 |
2019-04-15 J
2020-07-10
2020-09-18 |
2020-12-07
2021-02-23 |
2021-05-10 |
2021-07-21
2021-09-30

NNNNNN

| — CF8E (LOF) BirdERRE — CF89E (LOF) BiHEEERESE |

T 1 RS e RO E EA S I RSB 6T 2016 4 11 H 07 AR MK,
2 ARGEOHIA (EEF) B HE 6 N, E0 IS5 AU #1005 i & L1 77

SAFLE,
§ 4 BEAME

4.1 RE&LH (REELHEPN) N

EAR SRR SZ IR | %ML ;
i o EBRES | BEAN () ved
. KHAH | 2018 4F 07 / b g, %
M4z | 06 H i - PR I 2k

Y

HFam L1270




CHRE dlifi (LOF) 2021 4F45 3 =RFHR

SRR AR
MOV B UE 5
et Ik 4 Mok 7%
. Mok

72009 4F &

2012 S HA A EHR
THERBAIES
il e U 2, 2
EHER 5 R
%% 2012 4F 11
H iRk 4
EIAMRAF,
EEELERTIS AN
e 4 24 1 BhE AN
R LTINS .
2016 £ 11 Ajn
NILINE &8
B A A PR A
ERE 2,

2017 4E 4 H 25
HZE 201747 H
2 HAEILINE F
2R BP0
H SRR A
o B Stz = )|
P, 2017 44 H
25 H& 2017 4E 7
H 2 BRI E
i ANIE SR
e S e
ZIBFL, 2017
FETH3IHZE

2019 4E 9 H 17
HAR NS F4F
€ B IR &
RN T3 4
e,

20177 H3H
2202043 H 23
HARI WS 'S 55 5
R RIS 5t
EEMEEE

., 20184F 2 H
13 HZ&E 201949
H17T LR E
P22 o s BT

&

=
hss

=




R dlifit (LOF) 2021 4F45 3 =RFH A

R A RIS 4%
BRENESE
P, 2018 4F 4 H
16 HZ AR
B 2% Wk
fii 7 A e e
b A STAIIE S
L4 P, 2018 4F
7TH6 HE4T
LN i fii s
M A
(LOF) 344
., 2019 48 H
29 HE ST
& 25K E BT
51957 2 R 2 UIE
b A S AIE S
G4, 2019 &
9 H 24 HEASAE
TEN & %2 39
H & W g5
RUESF 4 B 5k 4
IR,
2021 £ 9 H 2 H
BHTILINE 55
i 8 W o
YR IE S
RRENREL
P, 2021 4F 9 H
2 HRARIWH
[EF Sunieszitans
TR
S5,

ELL EReEEEeeH, K ERANT MEREEFRANA, K CEEHRT IREA
R RO RE B AR RS E

2. AFEERESH, H ERH” A BRI 2 AR R 2 7] RS E ESE H
AR H 39

3+ EFF AL SCEMAT I GEZRL AL R BERE B INED FIHSCHE -

4. 1. 1 IARSERFER = EE TR R 2B N E S L H F NS E R R ER
T BEAMEIIR, RIEEHIE L AR S5 E B ISR A B S I

%
(o)}
=
t
=




CHRE dlifi (LOF) 2021 4F45 3 =RFHR

4. 2 55 B AR B S B VR T 15 0 U B

AT G T NAEAAR S I PO ST (e N RIS ENE S35 B3R 4005 T HL At S ek
I IE M 2 M R A G 6 RO 2405 , R WS P B el R S 1 U A5 A T i 6 7
TE P s U Rt b, 93 e W AL SR BB KR 28 A 4 T T i ik AT 9,
AEERFIBEREH REMLESEGRTLE .
4.3 NP5 TBLH
4. 3.1 AP35 B HIPAT IR L

ARG B NGB A AT H AR SRR PR, B A TR 5
PATAISEIL. BRI

— . RIS NEN T AT S A AR, AR A TR B
I 6700 . BEVRSREMS . BV bl % 5 A5 BB ) N1

T ARFE CIFERSG IR ARSE B, X R A M R RS 5 R R AL AR
25 RGN AT A RS, S S B BT IR T A T

= ERFBRA AT R S0 ZMT, Borsh: EARRMEE D (HH. 3
i, 5 B T, SARRMAE R -ESR A5 TN 2387 T 5%, T AR T
WIS, FRAE RIS IR S SR 58 5 $CRAN 38 5 6 ) A7 L
TROPHT, 2D R 75 47 72 8 R 25 % ) T R A

DU, S F R EIAE 5, WS SR 52 5 I ) B T o S St 58 5 i o Tk
TEME HAIBE, TR R AL A I RS 5 1 75 B 2 ik o

g b, REEEE BT FATIR R . F i A SR I TG, TR T T
ARG, A PR 7T SR A G AR E WA, R B S A 1AL 5 il FE RIS 3 o
4.3.2 RHEZHIT AN ETYLH

AAE N, ARHEE AR H IR 55 L

AARAG A, A T A B AL 2 S 5 T A TF SR IR B R 16158 5 I B i
% G BRI 52 A B SO 4 WK, B A BRI s 5 A A R AR
22 55, AHRAL G i A AR A =) W BRI HEAT s ftk, SHJaX HAZ G fi Z 58, &
Sy 2 LT TATER G T, REILSBORA TR 5 FUR A i IR R AT A -
4. 4 REHNES R BT RS T

2021 fE =R, SERAFFRAMENK . FEELFER TR, ISM IR
FELE 60 fidr, (HBEAEAME RN EOR, T REEOWE . EATTH, ERETRRES

F7 12

5

&l



R dlifit (LOF) 2021 4F45 3 =RFH A

X [P RRIEAT, ZATWBOR . MK R, 50 8uRd by Lga g, W ORI
MR, b= 65 I T BORIERE R R, SRR ST, i R LR 2 B R
ZeUETHING — 8 PGS AV R, ETE S TR SR, AR A P RRIZAT -

BUR T, B MBORAERE RS . 7 AR, JE S Y N EOR RO R REE A
WA E), =AM 5L, WA A,

SEEAFFINEERIIE TT. BAARE, 10 FE 6 FT4) 20bp, 10 4 EJF F4T 29bp, 3
E AAA HEERAT 22bp, 5 4F AAA FFEETRAT 19bp, 3 4F AA+HREETRAT 23bp, 5 4F AATHIEE AT
18bp.

AT AR T AT RS A AR S P TR A S AT T AR

4.5 HEHNE SNSRI

AFE G AR WIS O AP B T 0. 82%. [ ML R HL B BEHE L35 44 0. 83%.
4.6 HEHNEESTFE NBRE ST HETE B KU

T

§ 5 AR E

5. 1 IR EMRE SR ~HEHMN

Fs i H B D) b EE BB (%)
IR & e i - -
Horr: R - -

2 Bty - -

3 [ 72 YA 2 B % 2,037, 924, 000. 00 98. 92
Horp. iz 2, 037, 924, 000. 00 98. 92
F e FHIES - -

LA SR ] A 1 SR NGR
R

%
(0]
=i
t
=



VST 4ifin (LOF) 2021 4F55 3 Z=AFHR 4

7 ERAT A RS H AT &A1 393, 871. 14 0. 02
] A B 21, 781, 904. 85 1. 06

o &It

2,060, 099, 775. 99

100. 00

5. 2 MERREATW KRB R R R A S
5. 2. 1 EMIREAT WA REIBARERRA S

TE AT HIARBE B B WSS

5. 2. 2 MERIREAT WA REBBE R R ME R A&
T AT AR S AR A O S BB
5. 3 BRI A SRMHE 5 Z S B 1$E LI DN HEFF BB R 4 B A 2

5.3.1 MEHIREA RME HE S ™ 5 HBI RN R P RT3 B R R R

il

E: ARSAREHRRFARE

5. 4 MEWIRILGIF WA R BFRELA S

FFe iz mh A ARME Co) | HEESESEERS (%)

1 [ 2K i 97 - -

2 P AT YR - -
1, 611, 302, 000.

3 &R 103. 98
00

Horpr: BURTE SR 80, 138, 000. 00 5.17

4 |42 329, 282, 000. 00 21.25

5 (A TE e - _

6 Hh S AR - -

7 AR (A2 50D - -

8 [F VA7 97, 340, 000. 00 6. 28

9 oAt - -
2,037, 924, 000.

10 it 131.51

00

5. 5 ik BRI A FOMME o Fe S B i E EU ) K/ INHR P RO BT T 42 f 450 B 4

om F12m




VST 4ifii (LOF) 2021 4F45 3 ERFHR

‘ B ot o
‘ 55 44 5
s G -~ HE (5K) ARME O 1E e
VN
(%)
21 HiE
1 188751 1, 500, 000 149, 655, 000. 00 9. 66
14
20 £ E
2 2028054 1, 400, 000 142, 562, 000. 00 9. 20
AT
21 Fifg
3 2120071 1, 400, 000 140, 042, 000. 00 9. 04
AT
21 M
4 2120073 RAT /N 1, 100, 000 109, 879, 000. 00 7.09
W fst 02
20 @
5 2028043 FRAT XL 1, 000, 000 101, 820, 000. 00 6. 57
Bt

5. 6 R HARIZA SO E 5 F G 5 7= B U9 R /N HEFP OB 48 B SCRAE ST
e g i

T AR I S AR WIAROR S 587 SCRFIES R

5. 7 i BARIZA SaMME 5 EE FE = HE LR NP IR LA R &R B
4

T AT S AR WA A DT & B I .

5. 8 MR HARIRA SOMME o B 5= HE EU 9 K /N HEFP O B A2 BUE LB A 40
Vi A A AR IR R R BUE R

5.9 A FAR AT SR H BRI R 5 1B 0L Ui B

T AR AR R AR BT AR I B

5. 10 R & RIRAE SR H I EH GB35 L v A

Y A A A AL R B 1

5. 11 |FEAAImE MHE

=
p=i

F1om JL12

M




R dlifit (LOF) 2021 4F45 3 =RFH A

5.11.1

A SR+ RAETR IRAT Bk, S FHATRG AR A . B HRAT IR B IR A
Al P EEBHAT B AR AR HEEAT RO AR A P EAWARAT IR A IR AT %
MARAT IBEAR A PR 2 = B G ) AT — 4 A2 B AR T AT B ARSI O AN
SERT L3R EARAT AR SRAE S A BB R FRE 7 5 B A SRIE A I S 2 e A R A 2K
5.11.2

ASFE BB+ A4 ISR AT B < R O 1) A B P 2 I
5. 11. 3 FAh B =14 5K

F5 A SR ()
1 | FHAEIES -
2 | MWGIEFREHE K 114, 814. 05

3| R A -

4 | MIKCRE 21, 662, 014. 81
5 | BIUCHR IR 5, 075. 99

6 | HoAth I -

7| RS -

8 | HAl -

9 | &1t 21, 781, 904. 85

5. 11. 4 R EBRSFH AL TR B BT FT S 85155 9A 40
T AR HE AR AR F AT 4 T e BRI T e e i

5. 11. 5 IE BRI 14 B R rP AL TUIE B2 FR 1% O Y Ut B
s ASESAH IR R R

§ 6 AFMAESHHZD)
<RIV
AH A A HAH) 35 4 40 400 i A 2, 535, 140, 136. 65
ARG BAFE 4 0 A A5 1, 756, 275. 69
Tl AH S HH I 4 B (R4 A5 650, 542, 089. 15
ARG WL SR B B A -
ASH A HH AR 3 4 47 0 1, 886, 354, 323. 19

=
p=i

a1l k12

M




VST 4ifin (LOF) 2021 4F55 3 Z=AFHR 4

SRR LAl KRR AR IR N 22 N i TP SY CAETE ¥ e i R

§TERSEHNSHERRERELEZSRHI
VEr AT GRS G AR S I A W A

§ 8 MR HE R RN IMERER

8. 1 EW N E— B ERFAE S B AIE R BE BT 205595 5L
e T

8.2 LM B BE KM EERFR

T.

§9 RENMHHER

9.1 %HXHEF
Lo i FEE M 2 ARV & R 7 G 5003 R IR S 5 B 2k < 53 R 1A S A
2+ CLRNEAm T RIETF B ik & (LOF) & 1H);
3. (LINE2ifii firMIETR R e (LOF) L& H);
4. FEEE PN BHEALIE . EDL R,
5+ A WIS 2L UL TR 8k (LOF) FE R E Pl B R A T 5
6+ H IR 2 BRI AR S

9. 2 FECHh A
T ERX AN D 728 5 IR B A S R R A R A
9.3 &R

BRET TAIEGETNIPAR B TLA AR, a8 RIESEH AR EE www. 99fund. com
B, TR SEHNE RS O HETE: 400-888-9918 EiljAHKAE E .

LV B A A TR A 7]

2021 4F 10 H 27 H

=
p=i

F120 JL12

M



	§1重要提示
	§2基金产品概况
	2.1基金基本情况

	§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报告期内本基金运作遵规守信情况说明
	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情形的说明

	§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影响投资者决策的其他重要信息
	8.1报告期内单一投资者持有基金份额比例达到或者超过20%的情况
	8.2影响投资者决策的其他重要信息

	§9备查文件目录
	9.1备查文件目录
	9.2存放地点
	9.3查阅方式


