R IERF R BIFT 100 2 5 BT RTa$
SR REE

2021 4

—
e
f—a

5472

=R

2021 £ 12 A 31 H

HEFHEAN: RERSEHEROGERAH
EEFEAN: ARIEFERGERAFR
MEZEHER: 202241 521 H



AH ETF2021 4E55 4 FREIR

§1 HERR®

R E IR B S L E FHREA RS P ST A LR IR FHERRR B E KT,
FERI AR R SEE L AERRE AN 7 BRI AR AN SO DT

BB NI B A IR AR IRIE AL G FME, T 2022 4 1 A 19 HE& 7 AR S
WS Fabn . AHER IR A GIREFENE, RIERZABEANMAAERFICE. ® PIERRR L

B S E PN R DATISEAE F . SRS 5T SR I BEATE P2 507, (HANPRIE SRR B o
G N BT AMCRIARAREL I BB W, BERE AR R SR AT A4 A

B R EE IR TR

AR I 55 R e 1
AERIE 2021 4F 10 A 1 Hi2%E 12 H 31 Hik.

§ 2 &7 g
B & RIR B3 ETF
W NTRTAR RHEIH ETF (P AL ffR)
e AR 159987
FegiafErr TG BFF
A FAENH 20194 11 H 1 H

T S AIE 70 AL A

47, 457, 627. 00 £33

BB H AR

A RN TR TR, B PR ERAR AOFE L, 38 SRR (i 25 EAT
PRESIRZERIME.

PO A AHe 4 FERAGE A T HITRIR ERAR R 2, RI5E 4% AR I PRIk
1 PR e FAS FE R 0 S P AR SR AL A, AR B (IF RS0 1% A
LA (AR Bl AT A R R
AR B T AR TR T B i S A IR i . fERRE G, A
B A BT AR FE A R 2 45348 Ry M P 0 72 U AMIE T H 4 17
FEEE I 90% HAMETAEIL SIS T 7711 80%, FRVEHIEM HLE
M 2 SR I T BRI o

NS e 3is AT DY S L HE PRI PR o 26 AT bR FEEC TR IERT
RANH 100 165

PSS 2 R IE A HEG BT R B Gy, TUHA AR 5 TN s K P i TR A 4 K
WM s . RES RN RS, T2 R T T HNEIREART
e BRI, B SRR AR R AE .

HEEEEA HRAEFL S B A PR 7]

EEHEN AR A A PR A 7

¥ 2700 4t 13701




GUH1 ETF2021 455 4 TR

§ 3 HEWM SFIaIR A S ERI

3.1 EEWM &R

B ARG
ESl BLE e AR (2021 4E 10 H 1 H-2021 412 A 31 HD
L. AHI S a8 6, 499, 593. 55
2. AR 6, 296, 083. 63
3. IAF-E5 3 A B A B R 0.1213

4. IR I 4 0%

PRHE

87, 649, 464. 29

b. IR il AHE

1. 8469

PEe L AW SRR AR BN, BEUIRE. BN R &2 Ao 82532 41
R LR A, ASIVRS A AN EL S BRI 1A 0128 S0 At .
2. AARE FAURIOIE S SRR AR NS SIS 5T BT, 1t 4 P, el
6, TN SRR AR B T

3.2 HESFERI
3. 2.1 EEMPIFHEY KR KR SFEHN G B R 22 R K B
| gt
HEM KR | EE KR | LSt -
B e ‘ wlEEE | 0-0@ | @-@
© PREE® | MRS |
HEZE®
TE=NH 0. 28% 0. 96% 6. 10% 1. 00% 0. 18% —-0. 04%
T ENMH -0. 78% 1.31% -2.76% 1. 37% 1. 98% -0. 06%
o E—F 11. 269 1. 55% 0. 36% 1.61% 4. 90% -0. 06%
H&E4 A
84. 699 1.61% 82. 23% 1. 66% 2. 46% -0. 05%
RS

3.2.2 HESFFRIEMR URES RTHMEM KRZF) L E RS R E M
KRB LR

¥ 3 4t 13

=



AH ETF2021 4E55 4 FREIR

B ARETF S>3 18 48 < 2 55 ol 0] Ml £y HOAR B SR R S e S 3L S8 33 U E)

20. 00%

80. 00%

70.00%

60. 00%

50.00%

40. 00%

30. 00%

20.00%

10. 00%

0. 00% 1P
— 5] [ o [52] =t = =t b = uy Ly [ [ o oo oo o o —
(=] — o (=) — [} (=) — [} (=) — o (=) — (o] (=] — o4 (=) o
T T L N L N
— — [ (=] (=] (=) (=] (=) (=) — — (=] [==] (=) (=] (== (=) (=] — -—
$ & & L L L L L L 4L L LI r 1 1 I T i 1
— — o4 o o o o o o o o4 o o o o o o o o o
(=) (=] (=) (=] (=] (=) (=] (=) (=) (=] (=) (=] (=] (=) (=] (=) (=) (=] (=] (=)
o4 o4 o4 o4 o o o o o4 o4 o4 o4 o o o o o4 o4 o o

|— BUFFETF Rt K E — sIFETF bl SR & |

T RS ERNIE, AEEHEEGRERGEANNANESH, @6 HIa5 R A 105 70
G HC B ] LA R g A TR AL E A B T B0 TR TR A i S s ki e R 5
Jl 5 AT TR TR ISREUR A B S A et IR 3 7 EEBIAMIR T2 BP9 90%, HA
R T AED e 587 K 80%, PRREHNE MR E T 32 R HIKI TS BRI

§4 BEAME
4.1 B2 (FESEINMD B

EATE GHI TG L IR | 1E5 Mol
EHE | snm | TR

wa | R it B

2 r. B TE R . 2009 47
HIINERAERE S, TR BT e T
FEBNEL AT, e LI, Bk
H, IR IE R, e,
F20124F 11 A 14 HE 2020 45 11 H 25
H AT AL I SR E 90 FrE 7k
RIS SAH, H 2013411 H5
U021 45 7 13 12,5 & F 2 2019 4 9 H 26 HAEREHIE 800
H ' EYER e s e e
2P, [ 2016 4F 1 H 14 H % 2018 4F 4
H 2 HAE 2RO IR IR 55T
L ERL S, [ 2016 4E 4 H 7 HiEEd
(AR R B R VG L B e T R A 2
RRAIEF R RS RS AH, | 2016
fE4 H 25 HA 2018 4 11 H 30 HAfeT4R
M AL B B ) RIETL B IR G BUE %

sReSE

S
N
EE

% 400 3% 13

=



AT ETF2021 4E55 4 R IR

HRRERESZM, H2018FE3H7THE
2020 = 11 7 29 H AR HR4E) I 300 45
B PAEF IR RS RS A, H 2019
E6 H 28 HE 2021 47 H 23 HAf(T4R
HETRIIE 100 52 5 BT i Faioir s 505t
LR S, H 201948 29 HE
2020 4 12 F 31 H AR H4AEZRIIE 100 15
M PP e RS A, | 2019
12 36 HE 2021 £ 9 H 17 HIfT4R
He B NN RS 5 BT e EOIE R
eI EA M, H 2020411 H 26
H MR UEE B 90 T8 B0IE 7574%
T4 (L0F) Be2H, H 2020 4 11
H 30 HEFHATER AR 300 FRE0IEFH
T4 (10F) H&2H, H 2021 41
H 1 HAFATARERIE 100 FaE0E s 5%
L4 (LOP) #4243, H 2021442 A3
H TR EE WM AR 5T
IS 3578 He 4 ke SR 0
ST, H 2021 45 H 13 HigHefr4 e
HHIERTF R AI3T 100 A8 2 B4 1% e 2k
T Re S, H 202147 H 29
H A ATAR A8 A I i FUOH S 3 isE 5 7Y
TG EBOE R R R e a4, H
2021 4F 9 H 22 HEgdeER e iENL 2 A
T ORI IR O R R SR 44
T, [ 2021 4F 9 7 28 Hild R efatd
R 2R TG VR B B R S SR
G R UET MR B I S R
AR TR SRS, [ 2021 4
11 A 19 HEH AR B ESG A5 FaEL
IEARR IS SAH, | 2021 4F 12
H 20 HEFHATR LU - ARE 5 &
AL 5 BT TR TR B SR 5t B
Zi, HAMTHE. B HE.

5K NGt
piHas

AN 1
Skpae P

202145 H 25
H

74

fi -2 Ao SR B T RARAT AR T
IMATHL FERATH . 2015 4F 10 HINAGR
e, T E T B 2T
T EALRFR B RSB, B TE
(LB 42, H 2021 45 A 25
H A HEATER AT 100 58 5 R Tk it
BOEFR e 34, ARAEIIERT &A% 100
AT IR EOE S 7 4 HRARE
] NEEME A 5 B TGRSR F 5t
e RAEE NI ERE 5 BT EE




AT ETF2021 4E55 4 R IR

BT S Ol L S S48
L, H 2021 4F 11 A 23 H iR e
iE ESG SSCRE0IE A R e e 4
. BN, EfE: FE.
2L R TASEARAT IR A BR A
AL AT, 2012 4E 8 H I\t
& PRI B E AT 7T 5
S, PUT BRI S5
H 2021 4F 12 A 29 HE L REIE ESG
STLOCHRBOIE F7 4% B 4 AR IERT R B
- 10. 5 4 [B7 100 2 5 B e B0ir - 45 0t 2
S HRAE B INEANME AE 5 BT iU e AL
UEF I TR G SRR E W NN ER 5 Y
VAN R AT g A S oYy Y S
B ARAERAIE 100 A2 5 BT i aE0E S
WRE SR SLM, BN %ER. EH
FE: .

TE: 1. MACHUERH IR A H YR S SR H AR R S 2 H .
2+ UEZF AL SCEMTIE 2 GIEFRAILAEN B BR8P IIARSSHILE -

PRI (AR FE4 1| 2021 4F 12 A
st PR 29 H

4.2 BENNR G N A E S EERTEH R

A EPNAEAMR SN HGE T (P NRIEMEREIRE) (P NI ERIE S5t
BB AR R RR R Is R EHINE) KB TN . (BREEPIERE A 100
A Gy RAITTRAS R BOIE IR B A ek 5 [ AT ISGE A RUE , A WSA5 Y 3R ot
Y JE DU 5 BRI P2 8 77, £ PRS2 XU R il -, DB AR TR IR KR 2, e 3
B EMHRTA AT . AFESTEEE. BT N ARSREHER 6 RIS IES S
[FIIZ)5E o

4.3 AP GE U

4. 3.1 AP 5% BRI HAT B

ARG ENE WU ) QIR e AT A2 5 R f 2 ) 5
JE T AN PG HIEY M A GPATHIEY &, FFEL M A AP HPATHR R, Ik
UEA PR T R — MBS
TEALR USRI, AFEGEHAME 74— &, N NI IR A& A PRI HE T 7T S
Fro [N, ERFRFOIIES, SIEGEM ., T2 BRI 7 A RS TN & T 3 HE A
JERHR GEIRABH BE, PRI B B2 S ST AR TR SR o
HEZGPITINN, AEEGEHNTATERLZ HHIE, %8 “Bfmide. ks, tolnm. 23

% 6700 3t 1371



AT ETF2021 4E55 4 R IR

a7 BRI, B RE B HE A A TR ST

FESRJE P, AR NI IR 5 LT 08T, IF R AP G IAT L T
s T35b, ARG BN 22122 5 il BE PR I8E 7 ANAH SR L 55 FRE (1R AT 15 DUREAT 52 AN AN 1Y)
ke, FEXEA B P AREAT R 4

ER ERTiR, AR eE AR N8 AT 1 AT S RIS HE -

4.3.2 RER ST AR T

AR N, AT AR IUAFAE AT BE3 BN 138 5 AN 2 ik 1) 5 4 38 50 411

ARG N, AESEHAPABAGS 50585 I A TTEN R H B A58 5 BT ) #.
WA Gy AR 2 H SR SO 1R, R PR B S IR S f 2, R
BAATAE 5 AR i 4k o

4

4. 4 WEBINE S KB F KR AZIED T

2021 4 4 P, Nt SIS R FHRIRAE TIE AT B, WIBAIRE, BT
B BOEER BRI Pz A &, Al B BUG A A FHRIR F- e 5rg 2 BN, +—
O FID MR B A 2 %, £ R L 1R RIEAT ST BEE Lif
BRIRO IS i S A ROt TOIRAS,  EROIUHGE S E BRI S AR SOV 2835F 12
Ro EHHERT, ARWIAENZFEZS 2L, T s R A A A -

FEARE AN, BATE AT R EIRRE RS, R RSE BN e B G107
AL IS FH IS 1E A AR ) o EIRE (R B S5M LRSS . KBRS — R B, KAk
S MIBREAR ZEAZHIE S EKP

JEE 2022 FE5 1 I, A TWONENE S E5HEshNAEE, PR 28 TR —BUN I 3284 .
TR RIEIF R . A EOREECR R 28, EIRE KN ) R AL Sl BRI A A T i O
RIEF R, X5, AR L2

4.5 WMEHAZR S KSR
HEMEWR, REESMEFEN 1.8469 76, ARG HIAFE I RN 6. 28%, [F]HAML 4%
FLEFE IR 2 A 6. 10%. R HIN, A4 HIYIRESRZEEHILE 0. 20%2 N, FEALIREAR 216

1 2% W .

4.6 MENESFHFH NBRRES T HEME W
AN, A SAAEES: — A TAR H S AT A NBCRAN — N B S 5 1
BT LT iE .

BOTHO 13



AT ETF2021 4E55 4 R IR

§5 MEAEWE

5.1 MEHIREER =HEHN

e

it H

w8 (o)

R R B B (o)

1

LR 155

84, 729, 321. 08

96. 01

Horr: 5

84, 729, 321. 08

96. 01

H BB

[P R A i 15 BE

Hrp: fiide

P S

SRR

B RIT AR A TR

KNI g Rt

b SRR 1 B GR 4
}_‘_Lz

iy

AT AR & &G

3, 163, 536. 99

3. 58

HAh g™

353, 594. 44

0. 40

it

88, 246, 452. 51

100. 00

P RS A I B S R (1

5. 2 WMEHIRILBATIL 0 R BEAS

5. 2. 1 REHRIEHEB B AT RIFEARERRA S

(%]

N2

~ehrE Co

i G B FEL ELAI (%)

A

L R A b

B

R

C

il il

68,611, 224. 35

78. 28

LW VAN WL N S|
DA

i S

R A

ACiEIE . AR AIREEDL

mlo|m| o

ERERIE L4

—

& DA A E S BRI
55

14, 990, 293. 42

el

491, 572. 00

s Ll

LSRN 7 55 e 55 b

BEAIT TR AR5k

342, 420. 00

IR PR BT AL ot Y

& BRI 55 AE AT At iR 55l

v(lo|=Z2(=|0 =]~

A

¥ 8 4t 13

=




AT ETF2021 4E55 4 R IR

AR AR

SRS AR AR SRl

oy
Lie

aif

84, 435, 509.

96. 33

5. 2. 2 EHIRBEB H AT R FE AR EZREA &

%

e

KfehrfE Oo

=R

S B IFE E] (%)

A

S L N4

B

R4

C

lpEA4

174,

308.

05

0. 20

CEWANE A VANE W ¥ G il
CnAl4

R4

8, 549.

21

0.01

AN

6, 021.

73

0. 01

ALiEIE . ORE RIS EDL

|| ™|

CRERIE {84

4, 064.

00

—

AR A ANE SRR
55l

10, 075.

5]

<l

i Ll

L GO 7 55 35l

FHERE T B AR S5

35, 023.

70

0. 04

UK FAEEAN A LB Y

9, 359.

52

0. 01

fi B 55 BB H AR 5511

A

TAIAES TAE

SO AR AR SRl

46, 409.

59

nimmo|lm|o|l=2l=2|0 =Y

é'b

=]

(=] ﬁ‘

293,

811.

31

5. 2. 3 WEHIAREAT WL 0 KA B B R R B A&

T AREEEAMR

5. 3 FARIR A FOHME o5 3 & B 19 E LU R/ HEFR O R B R B 4

THARAR A BB R 5

5.3. 1 IREHIARIGHEI FEIH A RN E SE ST HEH B MHRF T2 BRESR

FEA4
Fe5 | REMRE| RELK | HE B | ARiE Go b7 G B B EE) (%)
1 300750 | ML 12, 850, 7, 555, 800. 00 8. 62
2 002415 | JEEEEAR 74, 600 3,903, 072. 00 4. 45
3 002594 A 14, 500 3, 887, 740. 00 4. 44
4 600276 | fHIHEEZY 71,433 3, 622, 367. 43 4.13
5 300760 | WFHHEEST 7,720 2,939, 776. 00 3. 35

%9 I 13|



GUH1 ETF2021 455 4 TR

6 603501 | FHREEH 8, 300 2,579, 391. 00 2. 94
7 000725 | HAEITA 479, 200 2,419, 960. 00 2. 76
8 600031 | =—®ET 94, 800 2, 161, 440. 00 2. 47
9 300014 | fe.4#Re 18, 103 2,139, 412. 54 2. 44
10 300124 | JCJIEEAR 29, 450 2, 020, 270. 00 2. 30

5. 3. 2 A& HRBMRI B3 A oM E RSB FE BN R T B R

A4

- . e . b e R E L
ea=s J ELAR AL JE Z244 R oE (B | ARME GO imﬁ%
0

1 603230 W ST € 1, 141 29, 517. 67 0.03

2 001296 a7y st 310 18, 376. 80 0.02

3 301058 R TR 881 16, 069. 44 0. 02

4 301046 REMERL 222 10, 875. 78 0.01

5 300994 IAERE A 231 10, 498. 95 0.01

5. 4 MEFARELRT: M2 RO MR EA S
T ARG ARG ARSI 6157

5. 5 EWIREA RME HES BT PE IR FRIT LA RSB E N
T ARSI EIPRARFA 67

5. 6 MEFIRIZA ME G E ST HE IR BRT 8 B SRR R R

K

T ARG AR EARR I 57 3RS .

5. T |EWIRIEA AME GE SR FELHIR/ PRI RS R SREE AN

T ARSI EPRARFA TR,

5. 8 TG FAARIE A SO o F & B 7 1B L5 /N P B BT 48 BUIE 3 35 BA 4
TE: ASSEG A AR R BUIE .

5.9 MEWIRAFZEE BB RIBA LI 5 18 DL i I
T AR AR EIARR ST R W5t

5. 10 #EHIRA RS BRI BRI 2 B0 v
TE: AR AR EIARR A E AT

5.11 EAGMEME

% 10 W 3t 13 ;W




GUH1 ETF2021 455 4 TR

5.11. 1 AESHFE I +RIEFHIRIT EERARE H IR EMIILRFE, R
FEIR S M H i —FNRBI QTR LTHEE

ARSI I RS MRAT ERAIIAAAAE G IS A SR, e i H AT —
FENZEATTETT. AT ST

5.11. 2 ZEHFHKET+ B ERTEB HES & FME I & EBTEE
AR PR AR 40 IR BB B TR 6 i 2 1 2 S I

5. 11. 3 FHARBE =14 %

5 EA s SEH (o)

17 IR IES: 67, 937. 05
AT 57375 SR 284, 104. 82
TR -
DAl RI DS 1, 552. 57
JR AT FR TR -
FoAhRIGEK -
Rt -
oAt -
At 353, 594. 44|

5. 11. 4 |EBRFEE B AT F 1 HA i) mT # Hefii 5 B 40
VE: RIS AR EWIRKFEG AT A 0 nT 4 #5155

T
d

Nol le ol BN ep i o) B By = RGO I\ R e

5. 11. 5 R EHIR AT+ 48 MR A7 FE Ui 52 R 1% Ot 5 B

5.11. 5. 1 IR EHIRIBES T AT+ 42 BER P A TR 32 PR 1% L H i 9
TE: A AR AR 144 BEE AR il SZBR 15 DL o

5.11.5. 2 A HIRFIR I T Al T 4% IR B Hh A7 AE Ui 52 PR A% 10 1) i B

i TEZ RN | HEEEF | RIEZ RGN
Fe | AR i S 44 Fx B
eE o) LB (%) Tt B
1 301058 HORR LA 16, 069. 44 0.02 SHARLIESZER
2 301046 REMERH 10, 875. 78 0.01| HARALIESZIR
3 300994 A 10, 498. 95 0.01 HriimEsz iR
5. 11. 6 BEA AR MHERHAACFH#HR TS
TP E NP, & el Wi s & nlgeH R 2.
§6 FF R E L )
B

11| 3t 13|



AT ETF2021 4E55 4 R IR

R 1A HT FE 4 1) 80 AT 56, 457, 627. 00)
e T 3 3R] 2 4 L FR T A0 9, 000, 000. 00
el Fi 7 A R R 4 R [R]43 i 18, 000, 000. 00|

T ST S B 47 ACB AR A (47 Al
UL -7 31D

5 T AR I AR B A0 47, 457, 627. 00)

M BRSNS BRI e A

§7 REETHEANCHABFRERR AR EHNL

E: AREHRSE AN TARE HIARZH BT Re R AR,

§8 MR HEF IR EMEER R

8.1 IEMIN B — R R EHERFEFESHTLFIEBIBGET 20%H]1E L
T AHEG AR A AR R T 8 LU 5 5 5 B 20%H0 50— 08 H 5L .

8. 2 LML HF PR MMM EEE B

To
§9 ZBENMHFHEHS

9.1 HEEXHHE=

9. 1.1 HMEHIERR GIHT 100 225 BIF R IEBOIES R 507 3 4 5 4 S Wil 3R EHE R &
VE M SO
9. 1. 2 (HUEIERR BIHT 100 22 5 BRI GBS R e i & A H)D
9. 1.3 (HUERIEHIR BIHT 100 22 5 BTGB EGES #0245 i )
9. 1. 4 (ERAEEFIERTR B3 100 28 5 B R HBOES R 105 3 4 708 B
9.1.5  (CHRIEIE S PR A BR A w] I AR AE 4l 45 JU) )
9.1.6 AIEGE BSOS HUEFUE VIR
9. 1.7 AFEEFE AL G AR AR
9. 1.8 ARG AAILS B AL Bk P B S A S
9. 2 FFTHCHE £

E RS SR TR A S BN B SATE NI AT AR EAF AL 8 BN K

ENERT, oAb, Ziil.

12 W 3 13|



AT ETF2021 4E55 4 R IR

9.3 EF TR
BREHE R ER, AT ARG, NG A RS s SO B H e B . A
RN ER R RSO, R B G AR S FAMEE (www. yhfund. com. cn) £,

BERESEHBRAERAF
20224E1 H 21 H

13 3k 13 W



	§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
	§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
	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


