JRFEFIGF RSP RS (LOF) 2021 456 4 s

T REBEFRFRES R ESE (LOF)
2021 4E58 4 TR E

2021412 A 31 H

BEETHEN: | RESEHARAH
EEXEAN: PEHRBRITERNDERAF
WEXHHB: —O=—_=#—H=-+—H



I REBR G ENFS R R4 (LOF) 2021 4E55 4 RS

§1 EERR

He G PN S o S R ORUE AR & T R AMEAE R B 8 iR SRR Bl
HORIS R, RIS L A MR 8 AR A ) B BEAT

IR N EE BRAT A A PR A RIARYE AR S RAE, T 2022 4E 1 7 20
HE& T ARG RIS Habs . i ER IS A SR E SN, ERZ AT
FERERGCE, R YRR B BRI

BB A LLISEE M BhiR DT A SR U8 B AT 2R e B, (EANfRAIESE

—ERAM .

B S ARRILAR KRR BTH KK, B FHTEVE 43 TR RT
AT BRI A B A AR S U 1

ARG I 55 SRR E O

AR HIE 2021 4F 10 A 1 Higs 12 A 31 H k.

§2 EHERENR

B4 RIFR EFfi% (LOP)

Py TETRR fﬁ T F| LOF

4 F AN 162712
WA, RIEGEFRERGEZHEN (=4 R
PAIH, S P D5 2 A AN R B G S il A 6 45 3 201,

HegiafEr A (A FEAEE S 122 5 Ja i R YINE 7 58 5 it
e SR P S N B e e M b G v
(LOF)

FeaFEMH 201148 A5 H

IR EE S AL AT | 631,535,012.31 f}

o E TR ) UG ) Sy, AR 3= Bl P A
M, 5 B NIRBERR AR AR E 1 Tk SR b




I REBR G ENFS R R4 (LOF) 2021 4E55 4 RS

B R, 3B SR AR B AR YIRS A 1 1R

ARG LG B NINEM AT S FlIRE
Fi B REGEERIZR, AT ) 5 W 22 5%

Bt s e FFRIE RIS E 2555 KT
sl AT ARG AL, AEATE S IRTTE RN, e
FRGHIECE LB .

b £ L A T HIE A i Bl s
A m T RoF A &, HPUY XS AU 2t =

JRURSE AL 2t AR A At e, RTREMIESMPEM IS,

DNUEZF BB 3 < m R B AER XU, it ol o

s

R R AT IR

i
e
=

it
ihz K>
)
3
>

Hh RS B ARAT IBEAR AT BR 22 7

—
gzl
%b
s
W

oy IR 2k 4 ]

. JTRERGZE (LOF) A | ] REFIfiF C
il
TR A A

N

] R EH LOF

@ oy 3 A 1A G AR
162712 007235
i
WE R T E 29t 4
614,818,464.15 1y 16,716,548.16 17
43 AL 70

§3 EEMFSHEIPNESHERI

3.1 EEWMEER
A AR

e 4
FEE S HR bR (2021 4£ 10 H 1 H-2021 4 12 A 31 H)
RERGE (LOP) | TTREFRGE C




JRFEFIGF RSP RS (LOF) 2021 456 4 s

A
LA C S 2 4,109,119.49 80,987.84
2.7 IR -4,630,942.48 -146,835.71
3 IOA -5 5 e 3 BUA A 1 -0.0072 -0.0083
AR EL G 5 P 1E 924,085,555.99 24,904,049.10
5 R H: A B 1.5030 1.4898

E: (1) gk SHaha AR NANWEAE 5 2 & 250038 . TE A B
Ja SRRt KT AR T B 5K T

(2) AW s a5 2 A A BN . BBl . HARR (g2 e
EAR AT ) FHERAR IR B8 IR A, AR DA A 0 2 Seaiii as n_EASY 22 e pirfE
AR it o
3.2 EEAERI
3.2. 1 EGABUFENEKE KI5 RHL S HLEE 2 Z K LU

1. JTREMNFZF (LOF) A:

. . | kSRR
e | IS | e ﬁyéq&%
W Bt U e | EMElE | L | 0—® | @—@
RO ] HARE 2
@ EAE)
@
o= A
Ej: ' -0.49% 0.41% 1.37% 0.05% -1.86% 0.36%
‘ﬂ‘ ;/\
Ef/ M 0.43% 0.49% 3.26% 0.06% -2.83% 0.43%
o — 3.93% 0.45% 5.65% 0.05% -1.72% 0.40%
HE=E 13.33% 0.30% 14.26% 0.07% -0.93% 0.23%
o2 e 24.38% 0.23% 23.95% 0.07% 0.43% 0.16%
HiEE&E
FIAERGE | 114.10% 0.31% 64.89% 0.08% 49.21% 0.23%
B4
2. T REFMRZ C:
Py—— FEIEK | kgitbie | kgt
W B z@ FARMEE | HAek | HEakzs | 0-@ | @—-@
@ ESE) R fE 2




ITRER G RUES R RS (LOF) 2021 F5 4 ZF R

@

kg A

;ft“ ' -0.57% 0.41% 1.37% 0.05% -1.94% 0.36%
e

%j:/ M 0.26% 0.49% 3.26% 0.06% -3.00% 0.43%
ok —5 3.57% 0.45% 5.65% 0.05% -2.08% 0.40%
HEEE

[ A= Rk 11.57% 0.31% 13.58% 0.07% -2.01% 0.24%
B4

3.2.2 BHEESEFAEMKRES R IHHEN KRR KH SRS LB R
RZFNH
ITRERIGIR B B4 (LOP)
BRI 2R 5L S LR U A 2R 11 77 50 A 0] L 1
(2011 48 H 5 H% 2021 4 12 A 31 H)

1. TTREFMHES: (LOF) A:

122.24%

{ihn'“'l

110.02% f‘w
97.79%
85.57%
73.34%
B1.12%
48.90%
36.67%
24,45%

12,22%

0.00%

2011-08-05 2013-04-30 2015-01-24 2016-10-19 2018-07-14 2020-04-07 2021-12-31
|- E£RHIES (o) 4 — ISR

2. T REFRIMS C:




ITRER G RUES R RS (LOF) 2021 F5 4 ZF R

15,99%

14.39%

12,79%

11,19%

9.59%

7.99%

0.40%

4,80%

3.20%

1.60%

0.00%

2019-04-19 2019-10-01 2020-03-14 2020-028-26 2021-02-06 2021-07-20 2021-12-31
|— r&RfEsc —hEsE|
§4 EBEAWRE
4.1 BE&ZE (HESLEPNH) Hih
EATE G I 5
B! iiE3
Wi s 44 iij[ﬁﬁ WEFE MOk -
R | B IR
H 1 it
PN ST RFELt, SibFEmt, 6
LM TR rh ] IE 23 45 55 2k oMk ALK AIE
R E H i Foo MR RESEHRARA
I7 BUE SR A [ T A O A A
ARSI B I g R D SELSE N
SR TR R AN S E S R B A 4
R —4FE FHE&2F(H 201148 H5H
poge | TR | 2014- ] 174 | B20144E8 7 4 H). )RR
BUEZF#% 55 | 08-05 SN RRESES
R A4 ZP(H 201346 H 5 HE
S TR 2015 4% 7 H 24 H). )R
KAl ik Rk ARG E R G B 5t
fCE R A REeHELM(H 2016 4 12
UEZF 4% B A H 13 H#E 2018 4E 1 A 11 H).
S E 7R U [E RO A B IE 55
B )RR VG I &L (H 2015 5




I REBR G ENFS R R4 (LOF) 2021 4E55 4 RS

Ao A
UEFF BT A
EMERES
M TRILE
— B BT
A5 AR
TR
HIE 44,
JTRIC 4 18
A H e I
TR AR
RS
FNERSE e
J7RACEE 3A
H o B
g M
RAUEFF 5
eSS
S TR A
75 Al i foi o5
ifblﬂi%? 5ot
SIS
ZBIE; JTRIE
34N H
s A
KA AE SR
RIS
HegM, T
R R alifot
SR
BRI
HegM,
R w Al
gz BAE SR
PRI
Hegm, I
KA FH =
H o BT
g3 M R
RAEFF 5
S
S fFidrit
BELE| S
il

H 14 H%E 20181 A 12 H).
Ik E B RERE RS ANE
BRI SIS (H 2015
415 H%E 201843 H 14
H). |7 RICE —4F 8 HHITF K
fii s M F R G HE L
H(H 2016 4 11 H 28 H=
2018 4F 6 A 12 H). |~ R
[ % 48 57 f5t 75 2R IE 27 4% B Ak
SHEEP(H 2017 F 2 H 8
H 2% 2018 4 10 A 29 H). r“
R EA R fE TR A TR 4%
HeRe2 P (H 2017 4 8 H
4 H% 2018 4 11 H 30 H).
70k 22 i 1Rl ik ROE I B IR A
RIF R R I &2 (H
2016 £ 7 H 26 H % 2019 & 1
H 18 H). T RICHE— 458
TF A5 5 LA 75 $5 % 2 4
GZ4P(H 2017 426 H 27 H
#2019 4F 1 H 18 H). 7K
2 7% A VR A BYAIE 2 % BT S
SREZH(H 201545 A 14
H#%E 2019 41 H 22 H). |~
KRG 4R RS i B R A
EHFHRERERSLE (A
2016 £ 8 H 19 H% 2019 &4 1
H 22 H). 7RI 34 HE
FH I A5 5 B ke 2RI 25 5
BRI S L T(H 2018 £F 6
H 13 H#% 20194F 4 H 10 H).
IR P R i ot o B IE O #
YA & 44 (H 2018 4F 10
H 30 H# 20194F 4 H 10 H).
7R B = ot g7 AR I3 5 T 2
SREZLH(H 2016 £ 11 H 9
H % 2019 4£ 10 H 29 H). |~
K EAE 10 FHEfAS 5 T
AR FIE IR 8 T A S A 4
ZH(H 2018 £ 3 A 26 H&
2019 £ 10 H 29 H). J k&
LR A S A A
H423(H 2019 4F 11 A 20
H%E 202047 A9 H). |7k




I REBR G ENFS R R4 (LOF) 2021 4E55 4 RS

1E~F — 5 5 BT T8t 27 AL e
FRRFEEISAT(H 2017
1 H 6 HZE 2020 4£ 9 H 29
H). TR SOVE4ifi £t 55 BYAIE
FRRIEGIE S LI (H 2019
12 A 4 HE 2021 4 10 H
25 H). J7 KBRS b i it
FIEFR R E SRS S
(H 2019 4 8 H 14 H % 2021
12 110 H).

FE: LARRAH WA B H W4 2w 2 3 IR B H
2AEFF ML & SCREMAT I s CIEZR AL N R BEARE BRINED HIARSRHIE -

4.2 BE ARG R A AR S IEE R T 15 0L 3B
AAREWIN, AEEGEBEN RS (PN RISMENETR R GREIE) FaK
AL GG R e FE U BEA R GVEH IR ILE , A WS
Lo} PSS R e b oS Bt T U 1 & Kl N A B2 T B S il i E SR S AN
WRBE KM AREWINEGBIESEEM, TMEFERSRFA ANNREIAT N, e
Coacy

3
I B8 BT S JVE L S e 5 TR R R

i

4.3 AN PR GE T H

4.3.1 AP 5 H ERPATIEN

N FAREIE SR SRR R, INSRA 5 A IR B s, SRl
o SEIF AT N R 5 S o AT EAS, PRIE P55 SR SR

TEAR 08 VRS0 P9 8 1) 7 T, A = ST 1 P 1 8 T 6 o R A S A R A
PR A B EAR (R L AUR IR T 7l 30 i, 30t A& G BRAE BRI [l 9 FT DL 3 4
R, S AR P A T A A 1 B AR T . TERS Sy R, e ss B R
“BRRMLSE. s thse. WBIEL. SR PE-IEL, AFPoRssies. S
5 XI5 A 0 XSG 42 i el It 4% TR A8 5 RGN R T 5 I R AT S M 45 G T, s
BB R (2 e UG s s REA% BB X L T B A8 B 5 A TR Ik T W 4% A
1%, SEIRTE RUR 1 5 5 42

IR AN, LR A8 5 il B AT RO R AF, ARG HE 23] T A
X, RKAAFRAIARFAE 5 F I



J-REFGI AR RS (LOF) 2021 F58 4 RS

4.3.2 REZHITARLIHHA

RGN, AoFE N AREAEGS 5 SIAIT5Em s+, [FH KA
A2 oy AT B BRI A By Bl i iR = H AR 5% IMAE % 4647 1k, NfadicE
AR BT 20 DR 5 5 S e AN A 2H 5 R A B S 1 52 5

ARG N, RRIALAEGH W] BB L1755 M 23 5 1) 575 38 50

4. 4 MEH ARSI R AIB /R

2021 FEEIUZERE, KU EANKIBEMNS . HORRETINE, TN 55 230
RSy, FERRH =8 2% NAT R BOK, dEie RS IR B, BAR 12
JI M BOR A BRSO AT A AR I FR SR L T — @ AR AR, BN RS e TS
IR IS 1 I 2, (AR IS S PR, (EH B S B AT SR AR = 0, AR
BRKBURMECRAE WS T 5T, RMBCE T FBYHREAE), AR
MLF ERAGE ;s MM eEAR, Mo AE ARG O & AR AR AL, JeAT 4 T B vk O i % LPR.
KRG, MG RBAE LR, Wik &5, TIREGIE AR ZETE
Friseds, AR ARIB ™, H™= Gk, Bt gk st LA AT, BAES
T % % o

A, AR LR 0 5 R SRS R R R A SR MG A, S
B Gl AT, HYRERTTS3hE, REF T — &0, WIRE R 7
W

4.5 MEWNESHILSEIR
AARE N, ARFEE A RS A EIN K EN-0.49%, C RIS MEIHHEHEEK
FN-057%, [FEHLET LR S RN 1.37%.

§5 BEAEMSE

5.1 |MEHFREEHRAHEHN

o i L B

] i H A (T)
I EE 451 (%)

1 | BEER®E 128,797,368.79 0.92




JRFEFIGF RSP RS (LOF) 2021 456 4 s

Horpr: Hl i 128,797,368.79 9.92
FFESEIE - -
2 | B a5 1,116,155,444.69 85.99
Hrr: fizz 1,116,155,444.69 85.99
B SRS - -
3 | REeERE - -
4 | SRLATAE MR - -
5 | ENRESERTE ™ - -
Forbr ST R0 1 SN IR 65
e e ' '
6 | WATHERMEEEMEETT 25,426,668.41 1.96
7 | HAh B 27,672,224.77 2.13
8 | &it 1,298,051,706.66 100.00
5.2 MEHREAT LR B R TS
5.2. 1 MEHREAT WA KRB A R ERBTAHE
. et s B A T
A GRS AFHE (Jo EHB (%)
A RL RS B D - )
B [k ) )
C & 76,105,014.79 8.02
D jijj - T R SOKEF RGN 4,265,000.00 0.45
E |50 - ]
F itk fmEE 1,155,300.00 0.12
G [idiz¥i. SAiEMisENl 13,301,560.00 1.40
H [EmE B0l - -
| (5B ARG BB IRS - .
J (Rt 33,970,494.00 3.58

10




JRFEFIGF RSP RS (LOF) 2021 456 4 s

Pl - ;
LSRN 55 HR 55k - ;
BHART FEAMBAR AR5 - ;
KA ISR 28 3L B B b - ;
JERARSS « BFAH AR IR S - ;
E ] - ;
PAMR S TAE - ;
A AR E AR - ;
gia - ;

&t 128,797,368.79 13.57

»w | |O|Tv|o |z |Z|r |~

5.2.2 EMREAT A RNBBER R BERRAE
AFE AR IR AR R I8 I OB BB SR

5.3 MEFIRIE A ARYME H ST 8 BRI HEF BIRT 2 B R B 4

i o B e
Fe | BREARN Ji% ZE 44 K HE(k) | ~fehrECT) |
HE EEB1 (%)
1 300059 KN E 915,400 | 33,970,494.00 3.58
2 603806 fE TR 260,000 | 33,943,000.00 3.58
3 601012 g L Ay 255,562 22.029,444.40 2.32
4 002352 =47 B 193,000 | 13,301,560.00 1.40
5 603833 MR % & 42 552 6,276,420.00 0.66
6 601778 pa AR 500,000 4,265,000.00 0.45
7 601966 BRI h 108,210 3,955,075.50 0.42
8 603816 iR K & 50,000 3,858,000.00 0.41
9 002444 B 2R 101,039 3,082,699.89 0.32
10 601799 BT 7,500 1,531,875.00 0.16
5.4 MEWRERGESR B RAFEFREHE
» B S g
5 15 2~ FEMHE () i
HHE EEB1(%)
1 E K i - -
2 | RATEENE - -
3 | &Rl 163,239,000.00 17.20
Hob, BUORM 4 60,489,000.00 6.37

11



JRFEFIGF RSP RS (LOF) 2021 456 4 s

4 | IFiFF 534,921,000.00 56.37
5 | Ak AR B SR

6 | PHIEE 317,857,000.00 33.49
7| W (AT AEHAD 100,138,444.69 10.55
8 | [FhLAEE

9 | Hitk

10 | &it 1,116,155,444.69 117.62

5.5 & HREA RYME G E ST ™8 HBIR/NHEFF #8455 4505t A 41

ISR
. e e oo | s At |
75 I et | BE Gk B 1A ]
(o) .
(%)
14 5=l
1 101456021 | MTN002(10 500,000 53’410’000'8 5.63
T HA)
2 175987 21 [H#E G1 500,000 50’740’000'8 5.35
21 EFrE 50,220,000.0
3 102103185 MTNOO4 500,000 0 5.29
4 210206 21 [EFF 06 500,000 50’035’000'8 5.27
5 143844 18 ®i it 02 400,000 41’436’000'8 4.37

5.6 MEHIREA RME G E ST FE LLHIR/DHEFRIRT+ 4 B SHFER R R
Gk
AFE AT IR ARFFA B SCFFIESF -

5.7 MEWIRIZA SLYME o & 7138 LB K/ M HEFF R BT A St R B A
AHEEHRREHRRFARER.

5.8 MEHIRIEA SMHE o5 e T 15E B RN HERF R 142 BUES 3% B 48
AT AR HIARARFFARGLE.

5.9 MEWRFEER KI5 1B L i A
(1) AREEAMR G WIARRRAT BeE L

12




JRFEFIGF RSP RS (LOF) 2021 456 4 s

(2) AREESAREHINRIAT R HII5 -
5.10 FREWIRAZSHLTE 1) B AU 3L 5 1 50 i 4

(1) AHE G AcHk 85 W A 554 R 0 55
(2) AHE G AcH i 84 A3 07 R 0 5 53

5. 11 BEAEBMEME

5.11. 1 AREEIRBHIET T AIETR AT BT, SSHRAT A PR A 7 ER g il
H AT —4F P 8 52 21 ok BN BARAT sy 3047 . B SANCE R g ir /. hERAT
RN B ERRN S (FEPERTVEESER RS, PEEREBEEERE LS
B IR LR IR AL 5T

AL G X FIR FARRAT BIAH SGUE T 3% 0 PSR AR 147 6 AH VR ERE I S 3 4 TR )
TR B RIR AN, A ST A AT T S IR AT B A IR
FIISLER A, BTEMR S ] H AT — N Z B AT ST AT T .

B.11.2 AR AN, HEHTEIIHT 44 M AR DU H R 8 R R e 1) 4% 18 1 55 e
T o

5.11.3 HAhBF=HRR

55 e &)
1| fFHRER 28,551.24
2 | MIUSCHEZRTE SR 10,458,405.07
3| BISUBEA
4 | RilkR B 17,129,839.16
5 | iCHRIEEK 55,429.30
6 | HAtRIOK
7 Rl
8 | HAth
9 &t 27,672,224.77
5. 11. 4 & HIREA 14 TR B I AT e et 25 B 4
55 AN Eaf | ARMECT) | HEEE

13



JRFEFIGF RSP RS (LOF) 2021 456 4 s

1HE EL 1 (%)
1 128095 SER R 10,685,110.00 1.13
2 110048 HEREFL 7,828,740.00 0.82
3 128017 &R 7,442,400.00 0.78
4 123070 I 2 5 7,224,800.00 0.76
5 128134 I 8 5 A5 6,895,860.00 0.73
6 127038 I Rl % 15 6,873,760.77 0.72
7 110074 WA 545 6,814,130.00 0.72
8 113616 FIR AT 6,415,540.00 0.68
9 110038 5 N 45 5,373,278.00 0.57
10 123085 J3 % 2 3,413,832.20 0.36
11 127011 h g 2 2,761,720.00 0.29
12 123111 R 3 2,369,319.84 0.25
13 113582 KIEFEAT 2,290,740.00 0.24
14 113537 SN AT 2,021,769.20 0.21
15 118000 oI < 1,899,900.00 0.20
16 113025 HH 23 % 15 1,822,830.90 0.19
17 113026 M Re 724.450.00 0.08
18 113048 R 5 540,180.00 0.06
19 123012 3 I A5 372,140.00 0.04
20 113051 T REH 180,530.00 0.02
5.11.5 W& HARBT 48 B2 A AR VL 32 PRI 1t ) 1 B
AFE G A S BRI+ 2 I S R AFAERIE 2 BRI
§6 FHHAEEMHFTEZS)
BAL:
IR FERM R (LOF) i N
=] A 7R FBEAfZRC
2 SR A L 4 10 A s A 666,197,010.73 18,554,480.05
2 B ) L 4 5 HR )40y 4 12,632,831.90 498,189.52
Jale i 3 A TA) 32 4 R s [ ] 47 %0 64,011,378.48 2.336,121.41
5 BAHA R L SR B sh i A (4
kDLl “-” A
e WA R I & A i 614,818,464.15 16,716,548.16

14




JRFEFIGF RSP RS (LOF) 2021 456 4 s

§7 ESEBEANBHERREEREARREEEN

71 EREEEANFERESHTRIER
AR N FE B BN R R AT S H.

72 REEEANZHABEAREIFAEESTZYIH
AIEIA, EeEHEAAMAAEIZHE AT E G B, 18R sEEsE AR G 1
RV
§8 HMBEEFRRNHMERGR

8.1 MEMN B — R ERH E ML FIA B BET 20%HF 5L

AT
H U 4 S R ﬁmﬂ*gﬁ sl
vk P TN
Fen) ELATISRE | W | | e | s
— 2 ﬁ
5 | boonmnti | o | mw | om0 | TOEEU Ty
X ]
2720
1 20211001-20211 7114 ) i 272,071,146 43.08%
231 .78
6.78
MLk o
9 20211].215351-20211 04.30 ] i 135,8(());,305 91 50%
5.02 '
A
T, I e B T B T G L 0 B SR 20% T e, BT R
PR U L

@ BB FA NG LLBOVETI, ASHEEE I ORHIE [ R] e 200 2 e 51~ a4
PAFEARI™ A BT 5

@ MmO, HeaE BT RETCIE DA A B A% B N AR LA <

WBe el F AT REAT R I XU 5

@ 2l B8 B ] 51 A AU ], < BN AT BE AR 3k < 15 [R1 240 52 DUE By
SO IR ] BT 4542 B2 R < (R RE (] FR GRS, R E S M A5 B 3 Tk e M 55 7 B

@ FERFEROLT, AT E KB, 7] fe T SRS G 0 AN IE & BT A
NBCEARBEH E G FLE, e nlfeminfe g/t i, 5HMEEEIFsE & 1E
WA RSN

© FAEHATFRA NK SIS EHWCETREAT BRI, RS0 3G B R st
A BEIIA BORTEE L .

AN 4 7 BN RE T < ) ORI e AT o TRV R 5 BN, S8 Rl I XU i P AL
i, PISEORY R A A2

577 LAR #5851

15




I REBR G ENFS R R4 (LOF) 2021 4E55 4 RS

9.1

9.2

9.3

§9 #EXMHER

HENHEF

LA RIS S T R R A ANE S R 4 (LOF) SIS
2. (T RENGF AN H R4 (LOF) E&A1R)

3. (I REFIFF A B4 (LOP) FEE ML)
4. FEEE A

5. BEEE IS TEREHLAE B HIR
6.FEBFLE NS AT B LB

TR R

JUHITTHEER X B ORIE AR 15 CRF EBRT 37 B 5 31-33 #E

E 7

LA REFHAEENN R 0t &, a4 TA SR SL S Bt
2. NG AT ). RS T ML http://www.gffunds.com.cn.

TRESEHARAF
—O==#%#—A=+—H

16



	§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
	§4  管理人报告
	§5  投资组合报告
	§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
	§9 备查文件目录

