NBRUFERERERSHIESFREE S
(LOF)
2021 £E55 4 2

\7U

B

2021 £ 12 H 31 H

HEEFHAN: WBHEESEHFRAF
HEFXEN: PEILHBITROERAT
WEXHHER: 202241 A 24 H



NBEBFEIRES (LOF) 2021 44 4 FBFRE

§1 BEERR

FEE NN EF S LEFRIEARR S PR RICE . 13RSV MRR B R is N,
FEAF LA A A BLSEE  HEAER E BA AR A AN J A AT

FEFEE NP E THEAT RO A RAAREAR S FRME, 720224 1 H 20 HEK T A
W5 I bR HERIABR G H SIS SAS, REREAN BN EEERICHE. RS
NN PNt S

RSN LSS H B 57 10 J5 08 BSR4 5 7, (HAGRIER: & — B A

g I GOF AR AR I BBH WS, BB EA B 58 ISR RN AF A ] 1A
e EE SR

AR I 55 BORER 2

AR WIE 2021 4 10 A 1 HiE% 12 A 31 Hik.

§ 2 BEE= RN

He 4 TR NWEBFERS (LOP)

iy A TR LB LOF

H4a FARAY 168104

5T oA 168104

R (S A, AR (LOF)

R4&ERAMH 2018 £ 9 H 28 H

35 AR I & A0 65, 829, 724. 71 3
BT R EMETE . AT RN 7 FER
L VR N2 U [ P 20 5 48 K R 455 1 B R i o ok

EPAN=R N P TENL2s, FEIEEA M AR AR 2
A AT, 14 R BGH Ol S b R v 1)
Weas, JESREES T KT EbE.
N HE G 38 I VRN FZ I 7 o B AR I N 2 R A K
G A i R iy R I T2, S B B AR

P A ARSI A F AT HREE, 14 3R EGH
L 2 LA HE I B, B SRR E T 1K AR
E Y AH

L VIR 300 HEBU 25 22 X 60%+ T i s d (AR

b 435 bl A FE v b 45 M0l 252 X AT
AEG R TIREGIE AR TS, — RGN H

S S ﬁ%ﬂ@ﬁﬁ%%ﬁ%?ﬁﬁm%ﬁé\ﬁ%@
B, RTMEMIES, BT b R R E
FRIIE F7 4% BF 4 it ol

AN NBRIEGEHGIRAF

BEEN [ TR ARAT IR A IR A #

2 14 W




NBEBFEIRES (LOF) 2021 44 4 FBFRE

T B A A A T RR ILERBLFIRA A ILEEBLFIRE C
NI LA 3 N T RR LB LOF B C
B WAL AL B 168104 168111
i WK N & 7 R 4 I A AU 65, 829, 724. 71 3 0. 00 £

§ 3 EEMFHRIENESHERI

3.1 TEME R
A . NRMoT
E B S TebR WEM 202110 H1H — 2021 4E 12 H 31 H )
NWEHFERS A NEHERE C
1. Ak 3, 503, 527. 27 -
2. ARHHFE 2,454, 171. 31 -
3. AT 15) 3 4 0 BUAS BAF i) 0. 0421 -
4. BIREE T HE 110, 904, 231. 17 -
5. BARFEEMEFE 1. 6847 1. 6847
VE PR BN 5 157 8 S ol | 457 = IV N E X S I NSN3 Rl B Sl S B S T S I WG -0 ) = M N (e 2
KT o

2« AWIE It fa R S AR BN . BB . AR ONE A fe B A2 et ) FERAH
R G HIARE, AR A sl as in_EASYI 2 se i (B 22 sh Wi ;

3y AR HIRASE S C RMAUN 0, 7E C RMHTN 0 Ia], AFeg: C RIEG MBI B E 1t
B, JFLLFR A S M BUTHE NS % 1

3.2 & BERN
3.2.1 BEE& MBI AN KR KI5 FEAML ST B R Y s 26 i Lt
JURBLFRA A
- HHERK @@%&% ﬂ%ﬂﬁ@% w%wggﬁw D—6 O—@
Q) PrfEZEQ | HIREFRO | mERIEZE®

HE=AH 3. 04% 0. 85% 1. 55% 0. 47% 1. 49% 0. 38%
g2 51 H —6. 60% 1.23% -1.79% 0.61% -4.81% 0. 62%
o F—a -2. 44% 1. 62% -0. 59% 0. 70% ~1. 85% 0. 92%
JU I St D 145. 86% 1. 58% 43. 89% 0.76% | 101.97% 0. 82%
Eiiiizéiii 116. 23% 1. 55% 35. 84% 0. 78% 80. 39% 0. 77%

&
w
=
H
N
=




NBEBFEIRES (LOF) 2021 44 4 FBFRE

NEBFRE C

- R | B MR | LRI | WO | -
e 20 | Whzo | fiaxe | axmeze | O © | @@

TE=1NH —-17. 88% 2.78% 1. 55% 0. 47% -19. 43% 2.31%

TEARNH —25. 55% 2.21% 1. 79% 0.61% —23.76% 1. 60%

o — —22. 24% 2. 09% —0. 59% 0. 70% —-21.65% 1. 39%

HEeaHE

TR ZE A 50. 99% 1. 75% 28. 07% 0. 72% 22. 92% 1. 03%
5y 7

e ARG E 2019 455 H 21 FUEHIE C RMH, B C AN H AR S HIAR, oWk C 2
PEN 0, CRARFN 0 WIHLIE A B BAENE NS FE AT T

3.2.2 HE S FAEMURE S RTHHEH KERZ) LSRN S SRl &

ZHHI B
AZRRE G 0 W0 R TP R R SR W] 258 e A R S a3 1) s Sk 445 EL I

: ! : : : TRV : i :

: E : : : i my: : : :

H 1 H H H [ ) 1 H 1 H H H H H

i El h H i i i i | i i | i i i i i
[=a] [{=] =t =t [} [ ] [ [Ty} [ar] (] [} (=] L [ar) -— -— [=2] - L [ag) -—
[ag'] [ag'} [ag'] [ag'] [ag'} [ag'] -— — -— -— — o] o] [} o] o] [ag'} [ag'] [ag'] [ag'} [ag']
' ' ' ' ' ' ' ' ! ' ] | ] ] | ' ' | ' '
[=7] — -— [ar] Iy} - [=7] — -— [ar] Iy} - [=7] — -— [ar] =+ (=] [u] [} (]
o] — o] o] [} o] o] — o] o] [} o] o] — o] o] [} o] o] — -—
| ' | | | ' ' ' ' ' ' ' ] T ] ] T '
[=a] [=a} (=] (=] [=2} (=] [=7] [=2} [ ] [ ] [} [ ] [ ] [} -— -— — -— -— — -—
— — — — — — — — [ ] [ ] [} [ ] [ ] [} [ ] [ ] [} [ ] [ ] [} [ ]
[ [ [ ] [ ] [ [ ] [ [ [ ] [ [ [ ] [ [ [ ] [ [ [ ] [ [ [ ]
L] [} L] L] [} L] L] [} L] L] [} L] L] [} L] L] [} L] L] [} L]

— AR G YRR THP R — A S b R S Tl

&
SN
b=l
H
N
b=l




NBEBFEIRES (LOF) 2021 44 4 FBFRE

CHAHE 4 DM T 1 I 36 15 I U 08 2 S 11 9 S8 7 0 L
S — S . — —

122.30%
108.71%
9512%

81.53%

|:| D |:| % 4 | i |

-— [ag] [=7] -— [ =+ -— -— =2}
[ag'] [ag'] o] -— o — [ar] [ag'] [}

' 1 ' ' ' ' ' ' 1
Ly (=] o] -— [} =+ Ly -— 3}
o] o] -— o] [} [} o] o] [}

| | ' ' ' ' ] ]
[=7] (=] [=7] [ ] = [} [ ] -— — -—
— — — (] o [} [ ] [} (] o (]
[ [ ] [ [ ] = [ [ [ [ ] = [ ]
L] L] L] L] [} L'} L] [} L] L] [} L]

[— o o i MR i R Kol — ool Rl 3 i |
e LARGEFET 2018 4 9 A 28 HAM, #MEAMWEWAR, REEERAEBOTH —F, M
B AL R EH— 1
2. MIFEREEFMLE, BAREGRARZ HE 6 MHNESHHRE LTSRS
R, AEEGE YR, SR EE LT &R FRZE.
3. RS H 2019 £ 5 H 21 HIEHHE C /AL B C RGN H ARG IR, #R2E
CRMAN 0, CRHBETN 0 WL A BB HAHENE NS H AT IHE.

§4 BEARE

4.1 B&2HE (RESZFE/N)

R A AR | Ik \
1] — A
iR BE Camam | mEom (IR L

E &% 2018 4 9 SRbEmit, hEEE, B
X FFiE . Fox H o8 - 10 Fe G MV HEHRE, 10 FEIESR
2 A28, AT T R R S

&
a1
b=l
H
N
b=l




NBEBFEIRES (LOF) 2021 44 4 FBFRE

2 (St THImE S P T, R
7z M 3 0B A IR A E B
AT 2. SkNBIE. 2014 4
RN T AIMANERGE AR

AT, BB RKE SRR
371 RIG i B IR A BLIE g7
W% H4 (2015 £ 7 A 16
HZ 2016 4 7 F 16 H).
JUR A RS I B R
GRNEFR TS (LOF)
R LR Bl A R I B R
GRNEFHR TG R
BiAEE N R IEN B IR A
UEFR T34, 2016 4F 12
H 19 H&E 2018 4 11 H 6
H) miaess, N rsuc
PR 1 % 350 0 28 H R AT
R B, JURBUE FARIK
Bl R G fic B IR A BE 55 %
4 (LOF) (JRALZR41HE
E W RS I B R A BUIE SR
KIS, 2015 £ 8 H 14
H&ES). ILEBE F4K
BRI ke 2UIE 7 4 B
R4 (LOF) (RS E H
8% Bl VR A B R 2CIE 75
P4, 2016 4 2 H 4 [
245), BB ARG E
RERUE TS (LOF)
CJt L 28 B 2 o 3 R V5 IiC
BIREG AU F R TR S,
2016 48 H 11 H&EA). L
ZR B R B IR A BE
B E (LOF) (JRILZE
B 8 B A E T IR
T C B VR A IR R
45,2016 £ 8 1 30 HEA),
JUZS B R I I B R A
IEH# TS (LOF) (JRIL
ZRBLHE I RIEALE IR A
RUER 4. LB
R G B R A MAE R %R
4, 20173 H24 HE
oL LR BHE AN E R IER
BRAMIESFBEES

&
(o2}
=
H
N
=




NBEBFEIRES (LOF) 2021 44 4 FBFRE

(2020 4£ 3 A 19 HEA).
JUZRBIA 18 AN H Wik
RERNE T A4 (2020
12 H3HEA). LR
18 MHEHBIERA T
IEF RS (2021 £ 1 H
20 HES). JLRINEHIE
R G BRSO S 3R
R4 (2021 £ 8 H 25 H&E
A e L,

e UEZE AL SGEMAT e GEZRAL AN R B B IM) BIAHGHE . R BEIRH
SPATES I F 45 23 RIAH IG5 R e 1) 30

4.1.1 BIRFAERL SR B B BT RIB B 20 2 i 2 - 20 8 (RO 28 7 I R
AARAE IR, KGR R AR G G AT AL S8 P B R B P 1

4.2 ‘EE NSRS 1A 22 B E T E O

WA, ARESEHN RS (P ANRMEIEF R SE) « (AR
RREBEEHING « QEFREREEHEAFAATZSHERSEL) SR EEE
[l 5 U A R SRR IO RE,, ABE WA B 3T, 24 m R J5 ) A
BT, AR AR RIS ISR b, B S A AN BROR A i, WA IE S
AR AR AT

4.3 NP G E R
4.3.1 AP 5 H ERIPATER

ARSI G E TN BLA PRI B B AT S e AN, 0 I 7 M S5 AR I [ ] EE AN AR
i RGN AT ARSI A 5 AP AT o RN, R AR RHAT T GEFR
BGEHAT NV ETRFEI) AN WA 28 5 FERIE -
A YRR GGG 1 DT R B AN R A, AEAN RN TR N (L HNL 3 HAL 5 H
WD MR A 5 W 24T 1R, RIS AT38 5 IR U 57 H 5 O

oS
i

b2t
&

Hiet
i
e

al

4.3.2 RERX T AKE TN
WA N R IA I AR RS AT N, I N A AR T B R & R R A 5
NIFSEM B H S 128 5y A B0 ) A 5 oy Bl 1 e 55 24 H S & 5% L -

7

o
[EEY

4 "




NBEBFEIRES (LOF) 2021 44 4 FBFRE

4.4 REHANES TR KRAZIES T

ARHe BTl AR m R HRA R TER AR, SR A R A SR T

N, BEETIREL NI =F LRSI s, TR EIRE LATREY, 25t
TATEAMKR, WAABEERUIN R, SRR 6. RN R BB, KOS b
ks AT, DANER. TR Al O R IR ks S22 T-#B 071 S abisk o OS2, R h
YO, S GIIREETH ST AR BTk, S22 TRE KRECR B D, Host™ I8 BOR R ,
FEH B BTG MBS EE R . BRI BRAT ML U GER s hr, BT H B
A vEBIHr, AT A BRI

WA, BATREREATI R A% 5 AR 28 R A, PEGUEA 7RI $EE 77,
FEAT IS 23 ] A FEAS TR e R W SR AR A, T A PR A T 32558 5 AUAR AR AT SR R T 7 e sl ANl e
R, ARG ARRFRRESERSIRRE. RGN, AReEBAIT LA E S B
RIEHEE, SOSHEAE T ORI .

4.5 REHNESRV SRR

BEAMRE WIRASE S A RO BUFEN 1. 6847 T6, ARG WIS M PUFEIE KRN 3. 04%;
BRI WIARAIES C RMBUFEA 1. 6847 6, AMEHIEEMFHEHK 2R H-17. 88%; [
WL SRR 2 O 1. 55%. ¥ ANEEAH 2019 45 5 H 21 HRHY C XMma, H CRpa
BN AR R, IR C RABETA 0, C RMATN 0 ML IR A B FUHEAE NS H 1 E
BAT R

4.6 EHNES A ANBEELS T = ETE A
AL SRS W N A R AR SR 20 A TAE H A S BFr A NEE A 200 N BE 2 4 0= i E AR
T 5000 J3 TCHIETE

§5 REAEGWHE

5.1 I|REMAREZER-ASHER

FFe T H &8 o) B S B (%)
1| B 100, 448, 904. 92 89. 99
Hrp: IS 100, 448, 904. 92 89. 99
2 | EEH® - -
fif] 5 WAL 2 5 % - -

&
[ee)
=
H
N
=



NBEBFEIRES (LOF) 2021 44 4 FBFRE

ﬁ;q:': {ﬁ# - -

B SCRFIESE - _

4 | stEfE T - -

ERIAT A AR TR - -

6 | RANBRHEEET™ - -

Forbre SEWSCIRIE A SEN IR

&Rl

BATHER MG H &AM &A1 11, 093, 755. 02 9.94
HoAt %7 76, 043. 83 0. 07
At 111, 618, 703. 77 100. 00

5.2 WEHIRIBAT WA RP KRR TS

5.2.1 MEPARBT S RPIBENRERRAS
G ATk ARME o) o J 4 B = 1B A1 (%)
A | RS MR B D - -
B | R - -
C | gk 97, 629, 428. 84 88. 03
D HL s #877 BRR KA = A - -
A4
jeisin - -
LR A EE - -
LI S FIRELLY - -
EREEIE V4 - -
&SRR A E EEARMRSS
N4
a4 69, 749. 68 0. 06
S ol - -
FH GG T 25 B 55l - -
A FCANF AN - -
I BT 8 e 1 it A B - -
JE RRSS . AB AN HAD R 55 - -
HE - -
PAR ST AE - -
A AR E AR R 2, 749, 726. 40 2. 48
Zie - -

&t 100, 448, 904. 92 90. 57

oo

—

nimlo|T|lolZz2l=C|=|YH

5.2.2 MEFREATILT RIS BB R BB F BB A&
A EE AR A WA R R AL B

&
[{e]
=
H
N
=



NBEBFEIRES (LOF) 2021 44 4 FBFRE

5.3 JARIE A SOME G H S T 15E LB R/ R AP B B B R I 4

5.3.1 MEFARIL A RME & 2 ST 7™=15E B R/ EEFF R0 +42 BER 3R B 40

e | mEmE | mESK | NE (D | AnhE Go | T
tes (%)
1 601012 PR A 113, 584 9, 790, 940. 80 8.83
2 002475 SEAFRE 5 195, 745 9, 630, 654. 00 8. 68
3 600519 D) ERS 4, 200 8, 610, 000. 00 7.76
4 300014 ¢4 81 Re 66, 634 7,874, 806. 12 7.10
5 000568 FINEE 28, 500 7, 235, 295. 00 6. 52
6 000858 FUARI 30, 600 6, 813, 396. 00 6. 14
7 601877 IEZR 38 108, 798 5, 863, 124. 22 5.29
8 600438 T8 By 108, 687 4, 886, 567. 52 4. 41
9 600132 Ep R 31, 500 4, 766, 580. 00 4.30
10 000333 £ 62, 500 4,613, 125.00 4.16

5.4 REMREFRF BT RORERT LS
AHE G ARG RARFFA 67

5.5 MEHIRIE A FME o2 & T8 LI R/ N HEFF B A48 SRR 0 R A 4
AFE AR WIRARFFA 657

5

ARSI AR T AR RFAT B 7 SRR o

6 WG HIRIE A RMNE 5B ST 5E BRI HEFF BRI 48 3™ SCRAESF 3R

4

5.7 5 BRI A RME 5 E ST 3E HB RN HEF R BT T4 57 &R 83 4
AIEEAM AR TR

5.8 & BRI A SOME o5 & B8 E LB RN B BT TL48 AGES 3 B 40
AT A WIARRFFABULE

5.9 REMARERERERRHRBH R H B HH
ARG AR T AR MEHA, ARERSERIENIS .

%010 | 14 |




NBEBFEIRES (LOF) 2021 44 4 FBFRE

5.10 |EWRFE ST HE K EFIHHEZ 5 B0
AIEGAR AR FATE GG RGN, AREERS5EINTLS.

5.11 B HEH A RE

5.11.1 AEGHE TR FT 8 WS RRAT FAR A 52 B9 2 PR AL i 550 5 B
AREEGBE AT UETR I RAT AR IR I BT ISR A, AR ) H i —FE N

AFEEBE AT T 2R RAT ERRZ B AT DT AT .

5.11.2 ZEBBTHIRT 4% BT 2 6 6 R AR ) 280 JB S R 9 L T B
AHES BRI+ AT, KRR S A IR (14 M 2R (1 50

5.11.3 HABBEF= 1%

75 4R & )

17 HRIES: 5, 360. 03
JNESCIIE 797 SR -
ST -
FEYSCRE, 2, 508. 61
JNEUAT H I 3 68, 175. 19
Fopth RER -
Fopth -
it 76, 043. 83

V|| |[O WD~

5.11.4 MEWREFH A TR B TR A A
ARSI AR T AR FFAT AT 5 B 0 e e -

5.11.5 G MR +B R E P AAERIERZRF LU H
ARSI AR IR AT+ 4 B SR AR SZ BRSO o

5.11.6 HBA SR E K HAD SR A A
G TN B SR, 43302 15 2 T 00 )T A7 R 2%

o111 T JL14 W



NBEBFEIRES (LOF) 2021 44 4 FBFRE

§ 6 THAZESHHES

Bfr: 4y
i H NEBERE A NEBFERSE C
et WA 4 4 A0 e 0 39, 383, 980. 64 -
5 3 1A] 5 4 5 ER D 47 31, 090, 195. 83 -
ok - i 3 A e 32 4 A B2 [m] 430 4,644, 451. 76 -
i A (RIS B4R B s A (4 Ak - -
BRI
ot I AR I 4 4 0 A 65, 829, 724. 71 -
VE: RSO EE AR PR A A
§7 EEEHENGHEREREREAEEFNR
7.1 BE&EEEANFEELES LT IENR
AR AN S E AN RFFA AR S
72 BEEEANCHERERERELESER F A
ARG AN RS E AN RIS HE A REREAIES.
§8 MBEERENHMEERFR
8.1 MEMNBE—RFEFEZES LB LFIE RSB 20%K1E R
WS N A S S D H LS W R A LB
v i) B g B e 050
e . tbpliksel s | Hiv) A T2 [A] - .
5|t oot | 4y e e || REEL | GRS
X [&]
WL 1 20211029 % 0.00 | 23,514,099.54 |  0.00 | 23,514, 099.54 |  35.72%
20211231

7 AT XS

A AN, AT AP R — SRR BB A LA B ST 209891500, Bk AT BE S BURHREA X
S 1 B I

12 T 14 W




NBEBFEIRES (LOF) 2021 44 4 FBFRE

Ly 235 B A U R ven AR P 58 B A v RE T I, AR 175 0 6 <8 BN AT RE TS 125 B I AR B < %
77 DARLX BB (R I8 Bl B, T 5] A 2 e A s 1 XU

2. HFFA RSB BB S R BT A KB IR R, A Gk BRI 5, B AR A AT
BEJCT2 B N e [ I A 1) 4 i 2k e A A

3. HBH AT AR MEL EOE I, ANRIBCRE B [ A] e 20 5 B s 1 R ER
Bl BRI

4y EA PG KPR 5 A dE < I BLES N A TR H &5 ER T 5000 7C, A%Ed
FZIk, IR A AR,

8.2 MR E FRM M EEE R

—. 2021 12 22 H, NBEBF RIEICER G RNESR 5 5 E (LOF) B 2021 4258 — IR
IPLLEBIAT A, B 10 VRS A SIS MBI 4L 4. 32 Ju. AMHETT 2021 £ 12 7 29
HARALA], MR AT 2021 4 12 7 28 HRRELLH]

T RIREIIN, RARDUN EE N A T I

Lo AN R AR S A R EEIS, R EA R LSS REE S, Rl
FEHEAFEHEAE 2w A 2 PR

2y RN EABEHEAFMOLE RS, SRR R A RS EF S

§9 #EXHFEZR

9.1 #&BEXHEZR

1 A EIIE M 4 v T 5 4 B2 10 S0

2. FEEERE;

3. FEE G

4, FEGE NS TR B,
5. FEEFERE NS FARHLE . BV,
6. o EE I 2 BER 1 A S

9.2 i =

(FEeaEF) - GEEDUD FRERESE AN GEE N HREE U FIHERE S
EENAL

% 13 T 14

=




NBEBFEIRES (LOF) 2021 44 4 FBFRE

9.3 5
P B T AEE V) 18] 50 2% B A O s A ], T EEAR I S PN G 3EAT 2 ], kN

www. jtamc. come

NWREESEHERAF
202241 H 24 H

14 T F:14

=



	§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


