TR 5 2ARSE 5 B A Fe BOE ST 5%
RES

2021 4

—
e
f—a

5472

=R

2021 £ 12 A 31 H

HEEEHEAN: TRWmEESETEHARAA
EELEN: PEHRITROERAF
MEZEHER: 202241 H 22 H



AR ERAE GRS 5 ROT G R BUE T R B JE 4 2021 F 56 4 TR

§1 EERR

G RN B I R AR S T VORI A IR 1 SRR 8
FEXFH NS LSV L AR AN 58 B A ANl SOE T 5T 4T

FEFEE N T ERAT B AR AR ARIEATE S S FME, T 2022 4F 1 7 20 HE 7 A4k
IS FEbR . IR B H G SR, RIERENEAFEREICE. =R FPIERRA
v

o8 BN AR VS LLCSIAE F . B 51 1R U B S R 87, (HANORIIE B — 2 A

FEG IS AL SOF AR AR I BB R, BB TEME B SR S B A7 40 Dl e A
R ERHSE U,

ARG 4 R R

AR WIE 2021 4 10 A 1 HigE 12 A 31 Hik,

§ 2 B &= Mg
B & RIR BMEAR ETF TAR
W N TEIRR kAR ET. kAR ETF T4R
e AR 159958
FegiafErr TG BFF
A FAENH 2017 412 H 25 H
A5 HAARIE 0 B A 120, 211, 448. 00 ¥
G H bR S ERERAR FE 2, 1B SRR B 25 5 PR R R ZE 1 B/ MK, J74 SEI
LRI FE SR IR — B KA BT I -
PO A AR H G RN e 4 S SR, BREFARIFRE ORI, R4 abR 10F8 20T

O I SR AL s S A T A e P SR AR B AL s IR (X3 AUk
3 W S AL (R AR kAT AR IS8 B o AR AR B3 T ISR BT 7 1 LAs]
AT FE B (1 90%,  EBE T AOFE KUsi fn i S L sk e M Frg B
BIAME T AR 2 557 1 80%.

b £ B i kAR TR R
DS AL A E T REE A G, MR SiEt s TREG e, it

MW &, ARG REIE S, FERM TR HIRE, RERR
FITRECTI R, B Shrrfasl. DOAAR R BT AR 1ids
REABRERT AR WA AL

SEEHA T EEeEHARAA
BEFLEAN R AT AR AT PR 22 W

§ 3 HEWM SR AE S ERI

¥ 20 413

=




AR ERAE GRS 5 ROT G R BUE T R B JE 4 2021 F 56 4 TR

3.1 XEWM &

Bfr: NRMoo
+E SR bR 5 HE (2021 4F 10 H 1 H-2021 412 A 31 HD
1. AR Cse i 2 9,222, 955. 55
2. AR 6, 855, 603. 40
3. IS5 S AR BUA BRI 0. 0537

A ORI B e

231, 499, 856. 94

b. WA G il E

1.9258

PECE O w2 5 okl | A4 =7 A N TSRS DANN LA G 2 B S A LU ik 0 A AN A VSRR U 6l G =

(SR PRI

2 AW OIS a2 TR AR RN it . AN CRE 2 e irEaeshiioas)
FHBRAHICTR FH G M4 AR A< 391 2 SEB GRS In_E K 22 78 i Ae sl iica

3. I EdE AL R SRS —H . Jeiz B RS ITIR H S S 22 5 H

3.2 ZEFERI
3.2. 1 & MPEH KR RHE F RS B A 2 R 1 ELE
, ‘ ‘ NSz 30858
HEIGKE | AR | hgith gt ‘ -
i Bt L o HEN EE b O—® @—®@
® WHEZEQ | #EWZE RO ‘
HED
HE=MNH 2. 169 1. 09% 2. 40% 1. 109% -0. 249% -0.01%
it EN N H —4. 53% 1. 52% —4. 44% 1. 54% -0. 09% -0. 02%
oA 11. 77% 1. 73% 12. 029% 1. 75% -0. 25% -0. 02%
RS 165. 709% 1. 77% 165. 70% 1. 79% 0. 00% -0. 02%
HEE& A
92. 58% 1. 75% 86. 74% 1. 77% 5. 8494 -0. 02%
RO B4

3.2.2 HESEFREM URES RIHPMEMKRZZ) LS RS LR R
R

¥ 3 4t 13

=



AR ERAE GRS 5 ROT G R BUE T R B JE 4 2021 F 56 4 TR

B AR ETF T4 B g (E 8 32 5 R 5% e v i s 229 57 32 7B BT o

120.00%
100.00% ﬁﬁﬁ y
d J1 | r.“ 1|
80.00% ;J“w‘hﬁ A
60.00% JLJ ¥
MM&&& f
40.00% g
o g
20.00% mpgﬂfﬁ
0.00% {1, ~ ~(.c°/\

-20.00%

;

[T T = Y = « H o O~ L T L v N e S = A =« N o R - = R T e T = A - R = R N v
M~ © e «© @« o o o o o o o o o o0 0= = o =
- = = = = = = @ r— o @ — = & &N o N N N N N
o oo o o o2 o o oo o oo O oo o2 o o O o o o0 9O
L o o o o o o o o e e o o L o o o A Y

|~ BLLRETF T Rt ER K E — 0MRETF TR Rt LR E e |

VE: 1. ARESHESEFRT 2017 4 12 A 25 HAER.
2. RIERESEFME, AESEOCH N6 N BEAREMAR, ARSHEKRTERES
[] T F Y R B A5 B PR AR AR

3. 3 HAhFEH5
Tco

§4 BEAWMSE
4.1 &2 (RESLHNE) FH

AT 2 3 F IR | A2 ol
FEMOE | BEnm | FR

wg | % Ut B

2008 SN T8 (5, PULIREER B+
ORISR, H4EZP, 2011 410 H 18
H#Z4, 5 EiEd gk 50 325 8FF
AR BOE R R S AR 2012

10 H 9 H&ES, {ERUFL R 55
T HH 7 TSI EOIE 3 0 G R 43 2012
SRR 2017 4F 12 1 10 H 9 HES, T LRI S IRIELL
R |, A 25 H - 14 4F (RIS 5 B TR e i 75 1R Bt B 4 e
LSS LIS 20154E 7 H 9 HE 2020
G E 7 A 27 H, A LA SR
MV IR HAUE S 45 0 He 4 B 23 2015
ET7H9HZE 2020410 A 18 H, (T
TR A UEET REIR TR TR 1 BT

GG T 2017 12 H 25 HE S,

FHAT T 885 B iR 52 2 B TR 2L

¥ 40 413

=




AR ERAE GRS 5 ROT G R BUE T R B JE 4 2021 F 56 4 TR

WEARR I S S22 3, 2018 4E 3 A 21
HZ 4, 0T TR EE SRS 52T
AREIETF R S PR RS RS 4T,
2018 4F 12 A 7 H&E4, AT TS L
iiE 50 58 5 B I I TR HOIE Fr4% Bk 0k
G4, 2018 4F 12 A 25 HES, HF
LA S FUE 50 28 5 BT TR E0IESR
P I S 3 &4, 2019 £ 10
H 17 HE4, AR EHIE 500 %8
SRRSO R R e R e

;2019 4F 12 A 19 HEA, HETAR
i (S IRIE 100 48 2 BT 2ok 574
G I, 202042 H 18 HE
A, FEAE TARIRS AL 500 28 5 B R
TR BOIE 1 TR G L S 4 1,

2020 4 4 H 24 H&E S, 4E A5
&8 5 BT TEGIES R R e e 8

T, 2020 45 A 21 HEA, HAET
{5 5458 5y BT TR 1 5 R R
EL ST, 2020 4E 6 A 1 HEA,

FHAT T AR FR 5 HIE 800 A2 B R Tl s
BOER R RS AR; 2020 7 H
24 HEA, AT TAUREEHIE 100 22 5
R TFHGTR BOIE T 1 BT I 0
G 2020 9 H 28 HES, T L
ERE S _LUERHIAR 50 it 32 5 BT
TREGE R SRS, 2021 43
H 5 H&EA, HFETRRHME EIERHEIR
50 28 oy B AR i o7 R T 4
ciE s L 448, 2021 426 A 18 HE
A, T TARER S RIEI N 50 22 2 1Y
T RGUIRBUNIE S G S S P

i A

AT 1
Bt

2019 4 10 H
29 H

W e S I A IR FIHRATEOE 4>
M 2014 E N ARG, BUEFR %L
P OATAE AR BHARTT AL L B
., 2019 4E 10 A 29 HES, $HFTAR
b (5 BV AR A2 5 B T Fa o 2 #4505
LS4, 2020 £ 6 A 29 HES,
FEAT T 8815 MSCT FRE A BAS B AL FFIR
SIBEOIEF R G R4 2021 4F 2
H 9 HES, T TARHE ik 3 iRss
AR Ty BT I IR HOIE F7 4% B ik
G4 202142 A9 HES, #ET
ERE 5 FPUE AT 297 A B R G
BOER R FL 44, 2021 £ 3 A




AR ERAE GRS 5 ROT G R BUE T R B JE 4 2021 F 56 4 TR

24 H&ES, HFTHRIEKMHZ 225
T o T ICGFR O 4% ¥ e 4 (QDID)
&4, 2021 4E 6 H 18 HES, 8T
AR S HE 180ESG 32 5 MIFF i ek
R R S G4 1,

VE: 1 AFERH WIS & 1R A8 H AL 658 PR GHMIGEE AR R H 3, SR H o AL 65
N R B B H HA

2+ UEZE AL SCEMTIE 2 GIEZF ML A BRE EEEINE D AR IE «

4. 1. 1 HIRFAERER - EFEHIT R RSB N E L H R EFHK A E L
A IR AL S S 2 BUCHEAL 5550 BRI R PR 1 DL o

4. 2 EHE IR G A A E S 5 B LA

AR N, AEEGEBN ML GEF IR ETR) S50 SRR e AT
VI AT KA VA A RE , IRISEE . BhRUR Se s s BT IE P R 5™, 1
i RS RSk B, DB B AN BRORER R ZE, TRt 2k e 8 A A RS 14T 9,

oY
RS

4.3 AR 5T T Y

4. 3.1 AP G %I BRI PAT BN

NI AR RIEEN, RIPEIAXTENRGL, BB 4K 5 . P ik s
HEEIAT A, AFREE GERBRESIE) « GEFRH RS SR SR =8 BL 55 BIMNE)
GIEZF AR 2 E NG 5 E R RIS EEBE )« QIEFHR B G B 7 AFAC G il B
TRFEN) SHEHEMM AR R, € T (A PESEHINE  (RELSREEHTp
EY XA RV SR B A PR R T BB EARIE , R XSRS S R
WA ZRE RN, P REAF AR IR 2t ik S5 2 MG gt AT I 2 . AR5 41,
PRI ALy RS R AE I, AR 28 X 2 BRAN St HLOT [F]— 2R A A [R5 2 75 SR I e
WRHE, BRAT RATH A VPG EIGHITERE, KT AP RHIIEREAZIA
B, HAKE G M AR 4 5 AL S 3N BB (1 AR BE 20 & 2 TR AR R AR A AR 1 (1) S )58 5
MAZXAL Gy o

4.3.2 RER ST AR T

ARG AR T AR IR E L KOl RGN, RAFRTAREHES 5055 T
NIVFEMTF H 1158 5 A  H B30 58 5 B A7 24 RS B Y ST LA 2 K. 3T 4
2 E NI B AL A IR SRS T A AR R B R A 5 R B A28 5 FIA addanit

% 6700 3t 1371



AR ERAE GRS 5 ROT G R BUE T R B JE 4 2021 F 56 4 TR

4. 4 75 3 P 2k < O 4L SRS AIZ AR 0

AN, ARG ERER RIS A R BRI 1D RIS R, 2) B BRI R
3) FEEUR > iR BT

AIEGOTRH G, RTINS SIS S R ZR, R it ssi o, @i
BB HEEER, ST RO SBOE G IRER R ZE IR, 4K855 13k i BRIER R 22 P21 A
B

4.5 EH N RS KGRI
AN, AIESPEIE KRN 2. 16%, G EEEEMEGEE % 2. 40%.

4.6 IWEHINESFH NBEE ST ERE XY
AFEGAER T A B & 2014 £ 8 H 8 HAERN (AT SHRIES IR S S iaf g HI M%)
A2 BUE AT

§5 WMEAEGHME

5.1 EBREETE =HEHEN
55 i H &H O i B BT HI E] (%)
1| B 229, 498, 268. 90 98. 97
Hrp: RE 229, 498, 268. 90 98. 97
Hew T - -
3| Ml Bt - -
He: it - -
T SCRRIES R - -
Dt L5 ey - -
G AT AR S P - -
SENIR B4 gt e - -
Fodre S R0 1 SN IR 5 4 R 5%
F
BATAF SRS A& A e it 2, 390, 068. 29 1. 03
HoAth g™ 3, 255. 91 0. 00
&t 231, 891, 593. 10 100. 00

P L RSB DR A .

2+ HIT VU TN R A o B S B B L T M 5 & TR RER R 2%

5. 2 WMEWIRLATI 0 RBERRAS
5. 2. 1 |EWIRIBHER HZT U RIOFARER IS

BOTHO 13



AR ERAE GRS 5 ROT G R BUE T R B JE 4 2021 F 56 4 TR

N2

~IRHE G

i G B R ELAI (%)

Zq\ $$\ %\ @j_l_/‘

5, 426, 293.

14

2. 34

R

il il

169, 935, 868.

57

73.41

L 30 R BoK A
(DAl

EIR4

R AT

233, 820.

ACiEIEH . OREAIREDL

=il Nepl Beol Neo)

FrE AR O

—

5 SR BAEAE S BAR R
S5l

12, 635, 123.

50

<Rl

19, 032, 613.

88

s bl

AH SR 55 Ak 55l

1, 392, 754.

00

0. 60

FEHEW TSR RS L

9, 348, 807.

20

4.04

IR PR BTN A3 it Y

814, 209.

98

& IR 55 A8 IR A e 55

HoH

DAL TAE

6,618, 113.

52

SO AR AR SRk

4, 055, 160.

62

1. 79

nimo|m|o|l=z2l=|0=m |

Lie

ait

229, 492, 764.

41

99. 13

‘]_:‘E: 1\

2\

ETHIA PR AR A E 1
F T DU N AR AL 2 SO R 2 B 1B I EL 1 3 T A 5

5. 2. 2 MEIRBPEB B EZE T ROFARERREA S

TR REAT R 2=

%

ey

KfehrfE Oo

b7 A B IHE LB (%)

A

L MRS M ke

SRl

N4

5, 504. 49

0.00

B 30 BB OKAE A
CSAl4

R4

AN

ALiEIE . ARE RIS EDL

|| ™|

I rE O

—

& EE R AT ANE BEAR
S5k

el

i Ll

GO 7 55 35l

= | =<

FHERE TSR MR S5

¥ 8 4t 13

=



AR ERAE GRS 5 ROT G R BUE T R B JE 4 2021 F 56 4 TR

UK PR RN IO B

& IR ST BB At IR 55

S

P AR TAE

SO AR AR SRl

| "o o | =

-
RE

it

5, 504. 49

e I BB 28 SO UM R e B B e I M S 5 ] e R 2=

5. 2. 3 EHIREAT I KA B R BB R RS

T

5. 3 FARIR A FOHME o5 He & B 1#E LU R/ HEFR O IR B R B 4H

5. 3. 1 {EWIRIBHIR HEZ A RME SRS R HE LB PHERFRIRT 2 B E &

FEAZ

Fe | IREARR | RESK ([HE B | ARME O | HEETESSEELS] (%9
1 300750 THE AR 67,971 39, 966, 948. 00 17. 26
2 300059 KM 'E 466, 508 17,312, 111. 88 7.48
3 300760 LEHERST 25, 000 9, 520, 000. 00 4.11
4 300014 o468 R 73, 258 8, 657, 630. 44 3. 74
5 300274 FH ' LS 57, 000 8, 310, 600. 00 3.59
6 300124 MIIES % N 101, 150 6, 938, 890. 00 3. 00
7 300015 % IR 134, 934 5, 705, 009. 52 2. 46
8 300498 I 281, 739 5,426, 293. 14 2. 34
9 300122 BRAEY 42, 800 5, 332, 880. 00 2. 30
10 300142 IRRREW) 93, 578 5, 259, 083. 60 2.27

5. 3. 2 MEWIRBMRIR BZ A RME SES T E LGP HEF R0 12 B =R

Ak
e | BREAE | BREAKR |HE B | ARME GO | HESTETEERE]
1 001234 THL 333 5, 504. 49 0. 00

5. 4 MEFIRIEFS: MM RO MFREAE

A AR T IIARARFFA 657 -

5.5 WG HIRILA RME S EE T = HHE LB HEFF I T LA s R R A

RIS IIARARFFA 657 -

5. 6 W EHHIRILA AME S ES T #E B KNP IR T4 B SRR R

%90 k130T




AR ERAE GRS 5 ROT G R BUE T R B JE 4 2021 F 56 4 TR

e
ARG AR AR AR R B SFFIETR

5. T WMEHIRIEA RME SEES T HE A RN RRT L4 5t SRR 4
AIEE AR EIIARARFA TR

5. 8 G FAARIE A SOME o F G 57 15E L5 R/ P O BT 48 ASUIE S 38 A 4
ARSI AR AR FFA B -

5.9 W EHIRAR GBI 2 B AL v

5.9. 1 MEHIRAT S BB MBI B Kr BB 23 B 4
ARG AR AR AT BB IS, th eIl .

5.9.2 AESHH BRI RBR
AN, A R IR BT AT et

5. 10 5 MR A2 BB 1 E G 532 5 16 L i A

5.10. 1 3 B 01 B 4% BEBUR
AIRE N, AEeAKIE FE GO BT R

5. 10. 2 P HIRAE: & BB 1 B 3 B2 45 A0 B 2 B 40
ARG ARG AR FFA BRI B, eI .

5. 10. 3 A3 B 153 391 B 5L R PPAR
AARE AN, AT AR I E U BT 55T

5.11 WEHEGWE M

5.11. 1 ZEESHF K +BIEFHKIRIT EARAPRT B IR B ET I ILRFE, R
R G H A —FEA B ATFET. LTRFE

AFE PRI RS FUAAT AR IIR B O A AR S5, BRE AR S H AT —
FEAZBINTTHETT. AT T

5.11. 2 ZEWHHHT + ZRERTEHEE S FME ) SRR EE
AT TR IR 44 R ARG R e RO E P 618 SR I

5. 11. 3 HAEE ™ AR

#1000 3k 133



AR ERAE GRS 5 ROT G R BUE T R B JE 4 2021 F 56 4 TR

75 ZFR &8 (JB)
1 A7 AR IES: 2,739. 55
2 I ISCIE S B -
3 Mgl -
4 NS, 516. 36
5 AT R R _
6 FoAhRIGR _
7 HAthy _
8 &1t 3, 255. 91
5. 11. 4 & BIRFFH W AT #3800 v] % Hefii 35 I 40
AR B ARG AR ARG LT 5 B T 45 557
5. 11. 5 e HAR AT 144 Bt B2 AR T 52 FR 1% 10 /) Ui B
5.11.5. 1 i BRBEB FE R+ LR EH AR IEZRE AU HA
T
5.11. 5. 2 IR G BAR PR B A .45 R B2 R A AR Tt a8 52 PR A% 450 i 1 B
I - e ﬁﬁ%@%?m& T Sl yaarE ﬁﬁ%@%%
eE G LB (%) Bt B
1 001234 Trt 5, 504. 49 0.00] AR LT
5.11. 6 B HEAAHE MIER M SCEHR T
T
§6 FFIZE &0 HiAR B
AL

7 S SIA] < A AL A

139, 111, 448. 00

T30 ) <5 H D A0

13, 300, 000. 00

ks T ST I < S B [ 4 0

32, 200, 000. 00

T S E) < 5 0 AR BN A (47 Al
UL -7 51D

IR g A L

120, 211, 448. 00

T 1 $R I e A A 2D R B A A s
2 ey SN ) < ] (3 B0 25 4 Y (080

§$7 EREFEANCHERREREAREEHNL

7.1 R&EEAFHAZE S PR ER

11| 3t 13|



AR ERAE GRS 5 ROT G R BUE T R B JE 4 2021 F 56 4 TR

Teo

7.2 Z&EENZH B RERRAESR 5 HAH
.

§8 MR AFR KO EMEERSR

8.1 MEHN B —RAFRFAESHBLLHIAR T 20%H11F 5L

m N B LT S TN
7)@
U | e \

il 13 A
A e | im ik aiE 208 gg zg ff . “?ﬁw
i fry e [ ] ) el '
)
IZ 1 (20211001-20211231{89, 557, 108. 00(1, 400, 000. 00[5, 473, 100. 0085, 484, 008. 00 71.11
i
"

77 A XS
AT NEONEE A, A RN AR, BLR It i i i K I8 1Y
Ao

8. 2 MR E HR MM EERF R
.

§9 ZEXMHBEF

9.1 FEXMHHEZ
~ R e T AR5 G VAR SE 5 T TR F R ROIE TR $0 0 B 4 53R s AT M SCAF 5

—_

2. (TARERE RIS 5 OT IR EOE I e e e B )
3y (CLARHE RN AL 5 BT IR AGIESF B S S 0E 1)
4y CEARERR B AR S &) BT I FE B TR BB S i s U 45D
5. HEEEE ML S TR, EML I

6. FEEFTE NS TREALIE. EL
v AR I B B NAE R B BRI B I T

\]

9. 2 TR =
HEETNBGEEICE NFIERT.

12 W 3 13|



AR ERAE GRS 5 ROT G R BUE T R B JE 4 2021 F 56 4 TR

9.3 EHR
P e e E VIR G SR A 1] ot TTTE SO AR SRS, T BRI P A L3 ST I A B

TREERESEEHARAA
202241 A 22 H

I3 W Ft 13 |



	§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
	3.3 其他指标

	§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


