%

FEZ LB RETIES SRR S
2021 £E58 4 R

2021 £ 12 A 31 H

HEFHEAN: PRESEEFWAF
EEFEN: PELIHEITROGERAA
WEZRHHRE: 202241 H 21 H



IR BIR A 2021 AR5 4 PR

§1 EERR

R EHANNEE S MEF AR R AR BOCE. R FIEMRIR B KR,

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

.

i
FEFE N E TR iRAT B A IR A FIRE AR G S FME, T 2022 £ 01 H 20 HEZ TA
WE I S5 ARhs . IFERIMBEAGIREFNE, RERRABR AR BICE. ®RPER

TR B BRI -

e PN R U ARSI S SR ST S BRI IZ P 2 2 B0, (HANPRAIE SR 8 — S A
R AW SO AR IRRERI . B, B0 5 R AR B R A B A 2 I 1A

B AR R

AR M 55 SRR A

A RAE 2021 4F 10 A 01 Hig % 12 A 31 Hik.

§ 2 &= AN
R L RIFR S AN - ey
H & TG 006720
S (Y LTI R
HeAFREMH 201941 H 29 H

T IR I A0 AL A

16, 602, 211. 29 {7

BBt Hbr

ARSI AR AR A I XS AT SR N, I R S RS BT
PG EE, FEAMMTTIREI Y, 1k e Bt
S Y

T

BB SRS

\g

FERRG I ELRE T, AR R R
S B AN T 7 46 S5 v] RESUMAIE S T 37 (1 B B PR 3K
BEATWEIC . I £R 52 AR ORI B 7 (1 KUz AL i 7K T
Kieds, Siaaht. SMBERAE. HEHEE R
Hoxhetads, s BRE. 607, Ttmmip THES
PrIECE LS, SRS .

NiEad e i

VR 300 FEE RS A X 60%+1E A LR AR Bl A X 15%+
HHIE 2 it B0t 2 X 25%

IR A 2 5 I

ARG RS, HAI RS S U XS K s
MW Ee. PR e, MTRERES. A5E
R B BOEAR IS, T AR IHHE BB LA R BEEA
8oy BRI TS0 R LA 5 By N S5 22 S el R 1
A

HEEEA

Tz B HA PR A

HEFEN

T [ TR RAT B A IR AW

R P AR

FEROLRBREA | FHROLIBRS C

%20 11|




IR BIR A 2021 AR5 4 PR

T B F A A SRS 006720 006721
i & WK N 8 7 R 4 I A AU 4,941, 459. 10 4 11, 660, 752. 19 4
§3 EEM ST MESIFERI
3.1 EEMZ R
Bhr: ARt

F B 55 FR AR A (2021 4F 10 A 1 H-2021 4F 12 H 31 A

ORI E A Ptz ORI E C
L AR s Bk i 715, 032. 29 1,621, 079. 29
2. AR 417, 307. 72 1, 046, 324. 25
3. AT 3505 4 A B A R ) 0. 0846 0. 0819
4. BRI G 0 11,539, 117. 94 26, 480, 204. 12
5. JHAR I 1 A E 2. 3352 2.2709

E: LA s B e fe ik e AR SN . B RE

BRAH 2 I Ja R A, A IR 9 A 3] O SRzt n_E A9 2 Fe (AR sh Wi it
2. ik N SHEAR A BRI NN 5 5 A IR, TSR JE SE PRt et KT 22
R raEeT.

3.2 EEFERIN

3. 2. 1 ZEMBHERK R KI5 RS B Al s 2 1 LB

HAtle N (ANE A SMEZE ) 41

PO BIRA A
Vb g b R v
TE S R AL 5 LU 3 SR U o
B [ EEKERO ‘ Wi EZE O—0 @—@
HEZ® g E1E)
@
gE=NH 3. 85% 1. 00% 0. 55% 0. 58% 3. 30% 0. 42%
AN H -10. 54% 1. 23% -5. 47% 0.77% -5. 07% 0. 46%
HE—4F 4. 05% 1. 54% -3. 85% 0. 86% 7.90% 0. 68%
HIEE& A
133.52% 1. 54% 36. 12% 0. 90% 97. 40%| 0. 64%
R RS
PO BIRA C
‘ Mk g b SR v
‘ VR E 3 K R L 57 LE A SR HE -
MrE [ EEKEO ‘ W EZ @ O—O @—@
HZEZQ l§Ed6) o

% 30 Ik

11

i




SEZAE ORI A 2021 4RSS 4 TREFR4G

HEZEAH 3. 64% 1. 00% 0. 55% 0. 58% 3. 09% 0. 42%
TEANNMH -10.91% 1. 23% -5. 47% 0. 77% -5. 44% 0. 46%
oEk—4F 3. 23% 1. 54% -3. 85%, 0. 86% 7. 08% 0. 68%
H#E & AR
127. 09% 1. 54% 36. 12% 0. 90% 90. 97% 0. 64%
ERGER S

3.2.2 BES A FAMMUNRES RIHFERKEERD EHE RS BRI R
RBF KR

F A L PSR -G A B T M B S 5 Tl A e £ DA B SR M ER TR B I e SE 3 HC B

180
160
140
120
100
80
60
40
20
0

00%
00%
00%
00%
00%
00%
00%
00%
00%
00%

,|*hr|f W{\NM M’Wﬁ

W’\pm/

2019-01-2¢9

|— FREZLHBBESARITTFEIAKE — EFE*ﬁibﬁ"ﬁ%iﬁ%ﬂ%i‘l‘ﬂtéﬁﬁi‘&}'@&ﬁﬁ|

P A
e ey .
- M-’\»“IJ L %\,‘f‘nv--m‘\u«—.)'\ﬁ.
Jf“r“u"“‘r'“\r*\.-"' s
) A
- A e
WM N v
o
o = O O W = Wl o= B = B = B oM m ™ [~ —
T Y v T YY vy eeYTITIORDOTO®
o uwy r~ o~ — o o ~t+ i: oo [ o~ — o Ly ~ o — ]
T T 7T Y I 72T TTZ Onii?TTOYRTOT T OTOT
o e o o o o 2 oo o o 9o 9O 9= 9= = = = = —
~— ~— — — — — [} [} o4 o o [} [} [} od od o [} o
(=] (=] = = = (=] (=] (=] = = = (=] (=] (=] = = = (=] =
o4 o4 o4 o4 o o o o4 o4 o4 o4 o o o4 o4 o4 o o o

F A L PSR -S C R o3 18 4 = S 5 Tl A Ml £ DA 38 O I 38 T 6 IF 3 SE 3 I B

160
140
120
100
80
60
40
20
0

T

00% %
00% "’LN A/M( L’k
. / \ W
00% ) W
00% /
. A
00%
N
00% A
M ,u' M
00% f o g onns? NS
00% frm o
! fa,/-\_rﬂ \M“_J_,-.J\.-nw.f"xj‘- \l/ﬁ ‘1\ P
00% { ==~V
o~ i — L (=] ¥y — L — L — L — =) o oD [as] M~ [} —
od od od — — (=] o [ ] od — — (=] [ od od — — (=] (o) o
5 2 8 5 8 - &8 3 5y o g 285 g -
L - S S T O L L L
— ~— ~— — — — — o o o4 o o [ ] o o o4 o4 o [ ] o
& &8 &8 &8 8 &8 8 &8 8 &8 8 &8 &8 &8 8 8 &8 8 s =&
|——‘FE*EIDTTL%EL?E%G%T#?%TE@{:ﬁ —EFE%MTL%ELE%G%i+ﬂtéﬁ§’i&}@|iﬁ$|
1. AEEHSEFT 2019 4F 01 A 29 HERA

%40t gk 11

b

A8




IR BIR A 2021 AR5 4 PR

2 ARG RS EFME, eI AN Y HIESEFRERZ B/ NA A WAL S 3R 4.
G E HRIMZIE, BEMEWRAEG O NS, B OIS R & I =i & L)
&4 A FZ)E .

§4 BHARE

4.1 RE&E2E (RESZHE/PA) i

P52 2 5 2 PR | S5 A )

E L BE i | mEnm| G L
THk L, BT ERE R L,
. 0P 0 T WL
JTRTEPN E&ﬁ%@,mm$4HMA$ﬁﬁA
T b OO FE B 0 g%ﬁ@Nymwﬁ$ uﬁfME
Ve gt H RE lﬁﬁﬁﬁ%\ L P IR A RIIE
o BRI S T2 B RISR & TS 2
) R PR R EIRA T R B A

SHRELH,

e 1 MRS EERELE, H YERHYY NEEEFEANH, “BAERYT REA T R
SERARIRERS ) xFtE AR E R e B, “ARH 7 A “BHEH I 23R IRYE 2 7] iRE
A RIS AE H SUTAN RIS 30

2+ AEZF AL SCEMATIE & GIEZRAML AL R BERE B ANED AIASCILE -

4. L. 1 IRFAERFR - EETRIR 2 E R &2 3 F NS E ™ R iF R
e .

4.2 EEANRE AT ESBE - TE B RKUHA

AN, AREEHNRET (PN RICNERER SR ER) A RIEHEM
T EEM S AAE SR B S R ME, AEMSEN . By e RN E BATIE L 5, 1F
TR P ARG A JE Al b, DR e AR N SRR R M . AR, ARG F R SVES
M, BABEREOIA AN R B8 O MR A ST S REHEM K
a FHIAE o

W

4.3 AP HETUH

4. 3.1 A3 5% ERBATEMN
AN, ARSI TEHIUT T GEARRESEHAR AT SHERSEL) A
F 1) 8 B AT A ) AR



IR BIR A 2021 AR5 4 PR

4.3.2 RERZ AT RO ETUH

AIE T AR A AT AT N
W, A RRAES 55T ATFSEN R H A5 5 B> (K 3858 5y B AR I ZAE
75 2 H RSB 5%,

4. 4 55 A S R RIS RZ 1R AT

2021 UL, [ NLGE N AT IBRTIIA gk . PUZRRELISKR, [ 500 XU BOR I BB T
A, EIRRR B A 200, (BBERR AP R IR R IR o AR R K R %
B BLAPR S . 5 PRSI Bk A, B S RIS ST & 1 2022 SEBOR K J1EE
AT A 2l 3 N, U AP AT b, 12 6l PMI $5%0 50. 3, FEZEPHANH HIF
AEfliEy PMT 25 52. 7, WAL EH ETF 0.4 MED . JREENEE R 5K, BRI S
B BEAN AL 4 Fr 5o

JEEL 2022 £F, L5 MATIE VBRI O RBER B, Sl s oivErsm, Esskey
Pk 1, M= BBTR RS T, T T o, (BRI S Ol . BRI, 95 (R
R BT MBURE R G, (REFRAITES B M)+ TETEE I (513 SR LRI seik 2 5
Rl Mk BHE AR SRR RISCRR ~BRI B (R RITRA T WBCRASH T
Baa iz, A BB AELT TN 2

AR S AT 5 S 5 T P45 % SR e A JA U A AR ATl S5 AR S s AR R A
SE SIANE S 2 4 PR R S AT E VR BRI A R ATMRECE T T, A E ATH T
AR EMUE B A BTRRIREERR, SRR AN S B R

4.5 HMEHNESKL SR

BEAMR G AT LA OIBIRE A B HITE 2. 3352 J0, ARG 2L &M aiHEI K
# 3. 85%, [NV EGHEAFEAEU T %N 0. 55%; #EAR A IR 22 0L HR G C rIFEEHhH
1 2. 2709 70, ARG WIZE G O BUHEIG KON 3. 64%, [FIHMLSTHLESEHEY 25 % Y 0. 55%,

4. 6 WEHINEEFE NBRE SR ERE Y

AT G AR N Rt BLESE 20 S TTAE H RS M A A AR T 200 NKITEIE . ARG AR
A IELE 60 A LAE H B 55 HEIK T 5, 000 TG . BB EHIAR, LIS HLA
B MR¥E 2014 4 8 H 8 HAMN (ATFHEEIEFF RSB E HINE) 0+ % IHE, T
Diffgs, HEGERANCKMIER SIS IHRE TRIT R,



IR BIR A 2021 AR5 4 PR

5.1 REMRZE R HEHEML

§5 MEAAGWRE

75 i

w8 ()

R R B o)

1| B

33,705, 810. 04

87.62

Horr: B

b

33,705, 810. 04

87.62

BTSRRI

R

SRR AR B

KNI i B

}.LL

Horbre SR SR NGRS i Bt

HUT ARG A M % il

4,718, 639. 00

12. 27

HAh 5™

42,753. 34

0.11

it

38, 467, 202. 38

100. 00

TE: A AR T R B M I 0E 5 5 WL 3 B OB Il 2 Fe (e 3737078. 39 T,

9. 83%.

5. 2 MEIREZBAT I R R T A S

5. 2. 1 EHIREATI 0 REB AR ERR A S

i HE L

(N E] RS

KReME Go

o5 E PR E b
1 %)

SN N4

805, 736. 00

Kk

il il

26, 967, 869. 83

||| =

\

HL BT R OK A R

s N4

R Z N

AEIE . AT

1 FE Ol

5 RAR RIS B AR S5

B4

1, 528, 932. 00

P il

AL 55 i 55l

FBEART TEAE AR 55k

566, 693. 82

= I B onlll - A R el b B B vl Hes)

IKF S AN 3 3L B0t B

=
ps

=




IR BIR A 2021 AR5 4 PR

JE R ARSS  ASERA A AR 55l

A

DA TAE

99, 500. 00

e RE AR

n | =l |7 o

e

it

29, 968, 731. 65

5. 2. 2 MEAREAT W R BB B ER KA S

RES

NRehE AR

i < B AR L A

JE AR

) S B

1, 551, 804. 80,

AF A IR T 9

745, 504. 03

by
Hen

<l

L2y

Tl

il

E R R

1,439, 769. 56

HLE R S5

N

aif

3,737,078. 39

T ULE IR AR5 Fohrit
5. 3 FIRIEA SAMHE & EEH = E LBIRN T R B R R R A
5. 3. 1 |EAARIEA FOMHE o 2o B 7= B A5 K/ N HE P R BT 48 R 3 B 4

e | REARE | BRELKR  |(HE B | ARNE OO | HEREESRERE] G
1 600519 DVMERE 1, 600 3, 280, 000. 00 8.63
2 000568 PN 9, 100 2,310, 217. 00 6. 08
3 300750 TR AR 3, 100 1, 822, 800. 00 4.79
4 300628 LT A 2% 20, 700 1, 686, 015. 00 4.43
5 300088 KAGRHE 123, 500 1, 640, 080. 00 4.31
6 300408 =R 35, 200 1, 569, 920. 00 4.13
7 00168 | 4 & M7 it 7 26, 000 1, 551, 804. 80 4.08
8 300059 R E 41, 200 1, 528, 932. 00 4.02
9 02382 | ZEFIeRH 7,141 1,439, 769. 56 3.79
10 603997 ARy 88, 700 1, 426, 296. 00 3.75

5. 4 MEREEZ R AR RFRRAS
E: ARSAMEHIRRFFA 67

5. 5 & MR A RME HE ST #E BN TR ET LA SR A

o8 u I 11w




IR BIR A 2021 AR5 4 PR

E: ARSI EHIARRFFA G

5. 6 MG HIRIE A RME HES T 3B HBI /M HEF RIBT 48 B SCRFESR L5
K
T AT AR WA RFFA B SHFIL TR

5. T MEHRIL A RMHE GRS T3 E LB RN IR T4 5 B35 914
T AREEIREHIRRFFA SRR/

5. 8 MAEARIZ A FOMHE o 2 & 7135 L R/ HERF B B T8 BGIE R 3% B 40
T ARGAREWIRARFFABOLERH

5.9 MEHIRAR SR B MR B 5 1F 0L i B

5.9. 1 IREHIRAE S AR R B ke A48 25 B A

TE: ARG AR I IR RS IR I e 5058

5.9.2 FEEH BB KIBBBUR
A HE S AR W R WIS

5. 10 R EHIRAZ S HH B H AL 5 F 0L i B

5.10. 1 A H G B S BEBUR
AT G AR WITC E Uy T 5L 5L

5. 10. 2 | FH HIAR A E S B H G SR S A5 20 1 4
VE: ARG AR WIC 0 S 4

5. 10. 3 A3 H R I SR B H VM
R 4 AR 45 W TC FE 1 £ 4

5. 11 BBEHASWEME

5.11. 1 AEEBFHIT TR IEFKIRAT EESHRE W ER T REE, &
ARG mE H T —FEAZBATTER . LTHKER
T S P9 2R B A TR IR AR RAT BB B AR T IS SR A, SRR T 2 ) H T —

FENZBATFETT. AT,

5.11. 2 ZEWBE M+ L BMEREE HEE A FME N SR BREE

Foom 3 11



IR BIR A 2021 AR5 4 PR

HEWFEHRT TR BEET, BB 2 S 6 FE &1 B R R AR -

5. 11. 3 HARBE =tk

s “h

w8 (On)

7 RIE S

29, 662. 10

I HSCE S Sk

RS A

SRS,

585. 27

JSZ AT ER K

12, 505. 97

HoAth SR

B

Hoph

O |0 [ | |O1 |k ]|W ||+~

it

42,753. 34

5. 11. 4 T EHIRKFH RIAL T 5B 1 T 3 B 25 I A
T ARGAR T WIRARFTFA T H B0 655

5. 11. 5 |G MK AT 42 B P8 S PR 15 L ) i
Vs ASHE G AR S AR A 44 IR O R IR A IR 5

5. 11. 6 BB & BHE K F A ST HR #f 73
TP SR, A2 f i e %

§ 6 TR ES B

AL fy

WS

FZZORBRE A

RIS C

T SIS <y L

5,070, 961. 87

13, 828, 606. 1

5

7 ST ] i <5 5 FR O 3 0

553, 487. 92

753, 828. 3

1

ik - 1 7 ST 1) ik <5 L U ] 73 5

682, 990. 69

2,921, 682. 2

7

T ST B 4 AL B A (4 Bk

/DLL“=T D

e ST, < 1 A A

4,941, 459. 10

11, 660, 752. 1

9

§7 ZEEBNEHBERREREELEERHAL

7.1 REEBEAFHERESHFRNEN

E:

7.2 BRSEHEANZHERRERR ARSI 5 HAH

*:

o100 4k 11 50



IR BIR A 2021 AR5 4 PR

§8 B EE PR MEERFR

8. 1 I EMIN BB R EFEES LML BIBGEL 2058915 5L
E: .
8. 2 MR IR E PR MM EEE R

o

§9 BREAXHEF

9.1 FEXMHER
(1) HERIE S ST P2 OB TR A BUE 43 08 R & SR T M A S
(2) PO B S BHEFF R R I e R e A 1A
(3) “PZAz AR IR & BIEZR B3 R B Pl
(4 FHEIA
(5) RGBS TR EEA A 7 R

9. 2 FFTHCHY K
HEAAETIN  HEAHEE NEFT

9.3 B HR
(1) B are Bl (] G 20 A b, AT 42 T A% 20 06 S AL ERL A
(2) HEEW ARG DGR, AEHARRS SN FksEHERAR, %/ RSH

if: 4008004800 (#Kig&ik#h)

FREGEHEFRAF
202241 H 21 H

1100 3t 11



	§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
	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


