Hser

SRR

= FRAE 5 BT T 8

EFSRESE

2021 =

—
=N
f—a

532

=R

2021 9 A 30 H

HEEBHEAN: EREEFTEFRAT
EEEEN: YPEERBITROARAF
WEXEHHB: 2021410 H 27 H



R ETF2021 4R57 3 ZF TR

§1 HEERR

R EHANWEE S MEF AR S B RBOCE. R FUEMRIR B KN,

TR LA BRI FLSEE L AR PR AN T8 Sk ARAE A i BB

-

i
FEFE N EE BT B A IR A FIREA R G S FME, T 2021 £10 H 25 HEZ TA
WE I S5 Aahs . IFERIMBEAGIREFNE, REERABR AR BICE. ®RPER

TR B BRI -

B K ABSAE S B ST RN BT IE FHBE 2 50, (HANVGRIEZE & —E B A
R AW SRR KRR B, 555 R AR R BE R A R A 4 I 1A

e S AN AR LR

AR M 55 SRR A
AR HIE 2021 407 H 01 HigZ 09 H 30 Hik.

§ 2 &= RgA
B G TRIRR A8 PR & R 32 8 ETF
N TR S REH ETF
S 4 ARG 159851
SeaiafE A 5 BAFF IR
SEaE AR 202143 H 4 H

0T IR I A7 AL A

46, 452, 074. 00 13

BB H AR

B ERERPRAOTREL, 1R EREA i 28 LA ER R R 22 1) /M A7)
oy 25 PR O 25 B2 0B RIAE 0. 2%LAN,  SEEREZIR 2242 7R
2% LA

BB MG ANHE g 1 EERIUR AR, BIAL TR 75 20 I S A A ik 2 )
J SR BCR AL , IF AR AR (1045 B o e S H A PR AR B 3o i 2 5 AL
BTN
X5 T HR BTS2 A AN AL  TRIVE R I BT A ) RSt A7 BB PR o] 5 % 45
fEL, SEARSTIERG SR IEERT, S BRI %
GE B AR I R AN AT A it S AT B A

A& bR HIE R R A e 2

RSS2 45 AT AT ) TSR A G, LTINS 2l B U ARG 7K T v TR 4 TR
& Fort e 5 miimiEe.
ARHe oA I B IR T F e M <, B EOR AL R s, BR
ERFR AT A, FL ARSI SR A5 IE -5 bR (K45 B R AL R T 3 2 45 (10 KU i
i FFAEAH B

SEEHA RS ERAR AR

EEEA Hh S BARAT B AT R A w

%20 k121




A BTF2021 45 3 FEER

§ 3 EEMFSEIMESIHERI

3.1 EEMEIR

Bhr: ARt
BB R WER (202147 H 1 H-2021 4£9 A 30 H)
L A Sl e 2,071, 725. 58
2. A A -4, 273, 282. 95
3. ALY 3515 4 A B A R -0. 0890
4. AR 4 0 1 52, 278, 343. 45
5. AR FE A A E 1.1254

e LA CSe B TR AR RO . eitiiat . N (NS A i EAR S 1
BRAR S O HLJG RO RA, A IR Dy A 9] s Bl ot n_E A 28 Fe (5 22 s i i

2. i3 SRR A OISR A AW B 5 B 1) S T2, Th AN B R Bl et K248 T
Faey-

3.2 HEHERIN
3.2. 1 EE&MHrREB KR EHE SIS LB E AR R LR
b 55 g
FEBKR | iEEKER | Gt
M Bt WER 25 Z bR OEE) @—®
® WHEZEQ | HEIREERE
HE®D
E=NH -8. 53% 1. 87% 8. 90% 1. 92% 0.37% -0. 05%
ot ENNH 9. 08% 1.67% 7.62% 1. 70% 1. 46% -0. 03%
EE oear
12. 54% 1. 59% 4.12% 1. 68% 8. 42% -0. 09%
ERER S

e (D) FebgiEdE: iR RRE TR H & .
(2) 1A DA LU B AR B TS 8 R R AU, BT 2 o HBLR R e — HARH (A

EZHHD.

3.2.2 HES A FERUREES RTHMEMKRZF) LIS RS A fE i
RBREHILER

=
=
o
=



R ETF2021 4R57 3 ZF TR

S AETF 8143 18 4 - S 5 5] 300 Al £ B A3 B0 S 9 35 S v J55 s, S - H B

24, 00%
/|

20. 00% Y b \
I| e /
16. 00% A /.ﬂ L |'\ KJ‘\A
IM PR | WA | \ | 'JI
L [ Li [ !
12. 00% , AN '||' \,. .
[V | (RN v
. ™ | v Y
8. 00% 7 f [ (Y h
\ | \ A f .
f J\\ \/ ILA/ ‘II / |/ L ||I '.I / .I'. | ~N V‘I
4. 00% SN A — [ {/ W/ |
/ \J'IIr I\\\ / ’ I,' N |
A \
0. 00% {——— /" / [V
\ A\ / _I'N
_ " [N v
4. 00% 1 \
WA S
-8. 00% NG
=+ uy 0 ] M~ oo o = — — o o =+ uy Ly O [} ~~ oo (=
T T Y =r 9 ¢y TOY?TTOYT T TN
(=) o o o (=] (=) o o o (=) o (=) (=] o (=) o (=] (== o o
s L Lo L2 b L
o o4 o o o o o [ ] o o o4 o o o4 o o o o o4 o
(=] o [a=) o (=] (=] [a=) (o] o (=] o [a=) (=] o [a=) o (=] (=] o o
o4 od (o] (o] o o o (o ] o o4 od o o od (o] (o] o o od o

— SMETFRITAEHKSE — SHETFRitl g W]

i BEESAFNLE, ReEEEANYEESERAERZHE 6 A NMREHRTEHEL
B AR ESERIMERLAE, B2 2021 09 H 04 H, AFH4 AR A FE 5~ 6E s .

§4 HEARE

4.1 RELE (RESZHENA) i

EATE SRS G2 IR | 15 Mok
EREM | BEEm | TR

A | RS WL

+. WIER RS By AR TAE.
2007 4 8 HIMAEE IS E AR A A,
JeSETERE R AR TR AT B 3 b7
iy o, EEeLEE, 2012
12 AFAESET AE 100 F5HAE S35
GREFEZ, 2015 F 4 H £ 2020 4F
2 AT FAT IR TR A B 5 vt 2
SIS, 20175 HE 2021 £ 1 A
N B AR B =L R TG AL B IR A BNE S 4%
T 05 ok s Pt 3= el R B A
AR RSS2, 201747 HE
2019 4 3 AMEEEH R ER G E RS
BRI SR ESH, 202142 A
FECAT A ARG AL TPl = i ss 5 2
TR TR R R B A S R S 4 0, 2021
3 HEATEE A SRR 3858 5
RIS B R e e e B,
2021 4F 3 HiMEEEHIUEA SR S




R ETF2021 4R57 3 ZF TR

R FRROE R B I i &2 1,

2021 4 4 H T4 T FIER MR g
SR SO R R R e R e a
2021 4 6 H T4 HIE R R HBNRE
GBI IR RO S 4% v 3 & He g
RGN A6 T = AT 5 A iR aR 4
WEH R S R N SR e,

e 1 ARRH LR AR FI BLEE O i it
2+ UEZFF AL SGEMATE 2 GIEZR M N A BERE B B 0%) HOAH SRALE -

4.2 B ARG A AR SEE MM A 1503 B

AAREHIN, ARGEBAEY (PHENRIEMEIERE) . (PN RIEMERESF 55 4
15D BTSN (5 e e R 3 A 5 B G SR BOIE SR R B e ik e 5 A ) AN
AEARSGEFE I UE « I8 B0 TIAHSGHLE , ARIRINSEAE A B 5T i SR B R E 2 4
BT, AEIERIBEE A MG B, RS AR NI R i, BOA 0 FH I S B AR
SHIAT N

23

4.3 AP HE TR

4.3. 1 AP BB RHATEDR

AIRE A, FEEEHNEE AT B R R R BRI AR RER R E R
RAZ GBI B KB RGP AT SRR FHAZS A8 RS MR ERS0r
WEENLH, FAORFTE EL AT A SR A AR THFE T Bk G HUT . BT
R PGB AR, R, SR E N TS AR T A P32 5 AR S 2
AT NERHIEEEER, 08 7 AN/ N s A& Z R R s R = . B ()
Ty B AU F I S DL SR SEDUASZEREI A A . ASFJ IR R [ 18152 B IS i 225 s
RAREIEHE DL

4.3.2 REZ BT R T DU

ARG, AR R AT R G S 5105 5 5T ATF S H R 5 5 R b
(11 8301 A8 5 B RS AZATF 2 24 S 1) 5%

AIEHIN, AIESUAH RITHZHITH-

4. 4 REFIAEES KB E R HT
[RBUAC 5 3, AERE G O ML T R R TR ISR R . ARk S A
BRSSPI T . AR AT ARSI, XN BT .

Fo5U I o121



R ETF2021 4R57 3 ZF TR

UEIRIN,  RIEZ AR MBURBCR R R M, B0 B S0 N CrHRIFE RTINS LRI 352
WAE AN MR o JEHE 2021 4RDUZRRE, (EAER “WiK” # R SR EITT SR, KRR %
KA BAT. B8 MECIRS R AE DU R M A K, JFR BRI il R WA, IE
Hhika i, B Rk s, S S, ST e g5k, 2021 FEFRE, SR,
AL, BelE. WESEATRIELY, BEAAED. KNI . R UCRH ARBESEAT LRI
B AR I, DU 100 F880M_EAIE 50 FREONARGR AR B B AR Bl Tk T 9. 13%A0
8. 62%; 1M AF KRR A HHIE 500 F5EANHIIE 1000 F540 A1 ik 1 4. 34%A01 4. 54%,

FEAARE WIrh, AR AR RS R T TR T 8. 90%,

KA AT GOV IE TSR, EBRAE, BARE TR G S, WBRREE IR B
SRENG, EFR BB AR AN G B AR BN, R T B ) RN A8 A RO A o A R 3 R
R
4.5 |REAANZE S KNSRI

AAR A I S iy A 3G K 26 8. 53%, i 4 Hb A R HE IR 7 %6 -8, 90%.

4.6 MEMARSTH ANBBRES T HERE R Y
AN, AREAAEES: A TR HE SO B A MET =8 ABiEE a5 EAR
THT AL,

§ 5 BEAGIME

5. 1 IREMAREER~AGHEMR

Fs s e o) A R (%)

1| Bas 51, 506, 749. 34 97. 07

Hordr, g 51, 506, 749. 34 97. 07

B RBT - -

[ 5 WAL 2 $5 B¢ - -

Hrb: e - -

BTSRRI - _

RaeER - -

ST B - -

TN B R - -

Forpre SRl (10 SN 3R B < %

<

AT B4 &A1 1,138, 231.22 2.15

HAth %t = 413,991. 41 0. 78

it 53, 058, 971. 97 100. 00

Foen o121



R ETF2021 4R57 3 ZF TR

TE: SRAR SR S TR B AR (B, 5. 2 IS

BT REAAH AR

5. 2 WEMR AT R B ER R AS

5.2. 1 EWRBEBEZTUIRPRABRERRAS

THIAE AR B AR S ERE, WA

(%E]

el

KRHE O

A

AR RS G il

o F B B i E LA ()

B

R

C

bRl

7,679, 441.

14. 69

L 0 R BOR A=A
oA

i b

R A

ALl s A hEAEREOLY

=l o|m|lm

3 15 A ROl

—

F AR A ANE SRR
S5k

30, 131, 576.

bl

13, 126, 661.

i 4l

LG 55 iR 55l

503, 247.

FBHART USR5k

KA FAEEAN N 3L i B,

Jo B IRSS  AB A A IR 551,

A

A A2 AR

DA RE AR

Nl ™o |v|Io|lZz2l=C N |

é,—o

IR H

Eann

51, 440, 925.

5. 2. 2 MEHIRPRBE T ROFARERRAS

(%]

eS|

KARME G

o 3k 4 B R EEA] ()

A

KL MR B il

PRI

il il

36, 639.

88

0.07

HLT s B T00 IR SR A A
BRI

@’fﬁik

20,

183.

39

0.04

<Z B 15 K ﬁ\ﬁ%‘?FD M ML

(EXERIE VA

5 SR A B
S5k

8, 864.

45

0.02




A BTF2021 45 3 FEER

J Rk ] ]
K |k - -
L SRR 55 RSk - -
M BRI ARAR 55 - -
N KR BRI L it 5 T - -
0 [ERRS BFAHAR RS, - -
P HE - -
Q | PAMESTAE - -
R b ARE R R - -
S EEE | |
&1t 65, 687. 72 0.13
5. 2. 3 MEMRIEATW KRB BEBRERERTHE
ARBE A WAR AR U@ BT B
5. 3 WKL A B G5 E ST F= A LB K /MNHER I B R Bt B 40
5. 3. 1 MEWRIEHBEIHA RME G Z ST r= g8 BB K/ NEER BT+ 48 B = 4%
B BH 4
FY |REAE| BRELK | HE B | ARE O b7 3 S R P E ] (%)
1 300059 | ZHEAME 165, 960 5, 704, 045. 20 10.91
2 600570 | fE/EHF 81,073 4,643, 861. 44 8. 88
3 300033 ) 12 38, 000 4, 555, 820. 00 8.71
4 300339 | JEFHAL 111, 806 3, 365, 360. 60 6. 44
5 300077 | HEERFAR 103, 700 2,915, 007. 00 5. 58
6 002152 | J HLiZi@ 218, 200 2,140, 542. 00 4.09
7 000997 | ¥ K Kk 128, 700 1,978, 119. 00 3.78
8 300773 £ An == TA 70, 457 1, 742, 401. 61 3.33
9 300348 | KRR 101, 339 1, 524, 138. 56 2.92
10 300226 | _AEEXER 26, 900 1, 505, 055. 00 2. 88
5. 3. 2 MEHRIRB T A RME 5 S B F=13E L HI R /MNEERF AT 48 BRE#
G
H L e
FE | mEfn | REAH | NE G | ARREGD | © b 5 fﬁk“
1 300982 TR HLRE 317 20, 183. 39 0.04
2 001218 T F sl 350 15, 928. 50 0.03
3 300987 A% 1 301 8, 864. 45 0. 02
4 300986 ERFEM 158 6, 828. 76 0.01
5 300981 AN 78 6, 492. 72 0.01

5. 3. 3 BRI A A E G EE B 1E H B KNP B & B /LA ik R S

% 8 k121




4R ETF2021 4E55 3 RE R sh

e N
ARHE G AR AR S5 2 [ S flb BB e Lk R ST HE RS

5. 4 WEHIRILF T MM R BHFBRRAE
RIS AR RAFA G H

()]

-5 ME AR A SO E G H S T E E I R/ R B R T4 s 53 B
AFE AR AR R B

()]

. 6 EWIRIE A SME GBS T8 IR/ HEF IR+ 4 B SCRRIESF B R
B2
ARF AR AR RS B SCRFIESR -

ol

T ARERIRIE A SO E GBS T8 H B R/ HEF IR T4 St R4 B3 A
AREAMERARFFA SR

()]

- 8 ME AR A SO E o H ST 1E EL I R/ HR Y B B FL43 BGIE LB B 4
AFe AR AR ARFFERUE.

ol

L9 MERRARESBR KBRS B A

[$)]

- 9. 1 MEWIRAE S BB IR 7 @RI 2 BA 40
A ISR AT RIS

()]

.9. 2 AEEHF A BB R BUR
AREE ARG BARITIL -

[$)]

10 MEHRAR SR B E RSB LB

[$)]

. 10. 1 A< 37 B i 3 B 4L B UK
ARG AREBE YT

()]

- 10. 2 IREHIRAZ S B 59 E G SR S0 25 A 40
AF AR BB E UL

()]

. 10. 3 HE R R B E VRN

ARSI B R BB U B

()]

11 BRA SR ME



R ETF2021 4R57 3 ZF TR

5.11.1

SRt ETF F g2 2021 4F 9 A 30 HFFEHT HHZAEFF P E IRER (300077) #&4T NE R
HABRBARAF T 2021 49 A 8 HAY, WAFAARTFAREREHE GRYID HRAF (U
fRRE B 16 2017  AF 5505 1 R GEE SO 55 RIS R [k S R kR Ry B 2 7] FilA 3K
T, KA RS R R LS A [m] 2 1) 2 B A OG5 R 5 15 B R R R e I, T 2021 9 H 7
FHSCEIR DIIE W S5 SR B B2 4 B 0 W 1 e, R SR A8 P B R 5

RGN R Bk BT R BEATHE— 2 TR T, R BIRAL S A2 Ay m B
YA S R, DR AR 3 S A B A0 EARIE S O3S I R R 2R s . Iy, A4
PR HHT T AT B AR UL RS IR RAT A 1 0 37 58 8 e A 5 ) 1 B — 4
W BIATFRE DT AT AL

o

5.11.2
JE BB AT A4 ISR AR Hh 2 < A [RDRE (10 6 3 P S5

5. 11. 3 HANTE =

e R &/ o)

1 fFHRIES 63, 558. 17
2 | MUCIESRTE K 342, 496. 40
3 USRI -
4 |RIYCRE 138. 20
5 |BHIEEK -
6 AR -
7T |REETR -
8  |HAh 7, 798. 64
9 it 413, 991. 41

5. 11. 4 MFHIRFER BIAL T e BRI I mT e e £t 27 B 40
AT AR IR AR FFAT A T F B N T 3 557
5. 11. 5 M MR AT 148 IR AP A E Uil 52 PR AR L ) 1 A

5. 11. 5. 1 &5 BARFEHHL % 5 48 B 2= A AR I8 52 FR AR 1 Y 154 BH
R EEA AR AR SRR AT T4 I B h R AR TR T 2 PR L

5.11. 5. 2 #t &5 BARARAR B 72 i T 46 I 2= WP A 2E 038 2 PR A% O i) i B

e | BREAEE AR | BRI | T | RIEZREL

1001 3L 12 5T



A BTF2021 45 3 FEER

eME (OB LB (%) il
1 300982 TR HLRE 20, 183. 39 0.04 B E
2 001218 T Fe sl 15, 928. 50 0.03| H%AIEZ R
3 300987 JI XA 45 8, 864. 45 0.02 BB 2
4 300986 EAE 6, 828. 76 0.01 BB E
5 300981 S AN 6, 492. 72 0.01 BB 2
5. 11. 6 BB AR Bk B HAh SCF R H 4
BT TANRKERK, &8 REARE T I M,
§6 A ZE S M HERS)
BT

T S < L A0

47,452, 074. 00

7 1300 ) 5 < H D 5

24, 500, 000. 00

el T 1 2 < B 40

25, 500, 000. 00

T U130 ) 5 < 5 0 AR AR A (0 A

ADLL - IR

T ST AR < L 0

46, 452, 074. 00

§7 ZEEEANCHERERERRAEESHIL

7.1 B&EEAFHFEESHHRINER
A 2 e BRI Y AT R i B A I 4

7.2 ZEBENZHERTRERRARZR ST H WA
A I B PR IS HY B e P A R &

§8 MM HEE PRPMEESR

8. 1 REMAE—RRERFAESHBLPIER BT 20581F 5L

T

8. 2 MR R E PR MM EEE S

2021 8 H 256 H, HEEHARMEIEHANRLE LY, FEBEAHEEAFRELH,
FEEBANT 2021 4 8 H 21 HRAT (HPFIEGE A IRA T X TR R i &3y A

FIFRII AT ), HARPNEER 2 7]

P SR o3
/}l:l’

BewH T URIES

%11 3k 12



R ETF2021 4R57 3 ZF TR

§9 BAENMHFER

9.1 FEXHHE=R

Hh I 2 b A B B ST ST
Ao AR SRR 3 5 BTGB BOIE SR I B 2k ik 15
A5 IR G AR T 2 TR U R BOIE SR 5 e 1 H 53 Ui
Ao IR SRR T 5 B TR R BOIE SR B 3 e Pl
S HH NS TR BRI 2 =] AL

SE BN I N R E P B3R A A A T

Fe U Nl 55 BRI AT E U

9. 2 I =
PLESH TR EE AR ESITE N AT & RS AN .

9.3 AR
PR T DL B A B A Mt , A A PSS . SRS IS
Pl BRI RS A%

HRHEEEHERAE
2021 #£ 10 A 27 H

% 1200 3k 12



	§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 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超过20%的情况
	无。

	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


