RN GG I R EE

2021 4

.
.
f—a

522

3

2021 %6 A 30 H

£iq=)

RETHEAN: RERSEHARTTEAT
EEXEN: LABRITROAERAF
WEXHER: 20214 7H21 H



HRIGFEFIZEMT 2021 455 2 ZRPEIR

§1 EERR

HE G A TN I B 0 I SRR AR 2 TR RN TE R RC B 3 PRI Bl 2 IR
FEXTH YR S R e B AR AR AN I RO AT

HESFEE NTLIRAT R A R A RIS AT S A FRE, T 2021 4F 7 H 16 HE & 1 ARG
PRI S5 HEAR . HERAR R A SR EENE, REERABNAEERICH. RS R
# HKIB .

HE G A BN AR U ASIEAE B L SR St 0 S U RS R 4 B, (BN RUERE S — 2 A

SR GO ARE AR BV R, 5988 7E A HH AR BT e ST A 4t ] 5 A
e AR AV

AR st il 55 BERERZ H 1T

AEWIA 2021 4E4 H 1 HiEEE 6 A 30 Hik.

§ 2 EHE&r= Mg

B4 fRTFR HRIHAE R Al A5

oG 006747

S (e LR R

e FAMH 2018 4F 12 A 28 [

A AR L 4 4 B 300 405, 775, 983. 45 {5

b b FEE TR 2 G i (B B 2 TR R, Jl i Lol A AR

) TN, D15 ST AR A B e A AR e G A .

AR BE GBI 6 A A A7 SN AR i 3
AR RN EIa A, FERIUE AL B R, 4
G A NG E R KB TN R . B RS A

o IR PERNE . B S FRIE SR I TR IS . IES5 2 =) 4 4

B A FEMF SRR S S AR AL T SR, AR I B

PR )26 IRV DL B2 A5 UG () 6t b, R N2 4
WA BACAL B 22 2R 587, by S i 2 4 Bt 4.
Gy SIS B A AR e A .

b 435 bl A F v W i 2R A R R A &

S 25 ARFEG NFR RIS, LTI KRS AN 7 i 25 7K P
TRERESE, BEMESE, BT RMNSEE.

A== N KRGHRSEHGIRTEAF

REEEN TLIVERAT IR A IR A ]

#
\S]
ﬂ
piss

=




HRIGFEFIZEMT 2021 455 2 ZRPEIR

§3 EEMFHEIFMESFERI

3.1 FEMFERF

B NRMIG
FEW 5T WMEW 2021 4E4H 1 H — 202146 H30H )
L AR TS 28 779, 473. 76
2. AR 530, 228. 68
3. BT 35 B G A AR SR 0. 0052
4 R FE G 5= 1E 401, 007, 186. 69
5. R FE G A1 E 0. 9882

T (1D Priddk el SR bs NI R AW B 7 2 e 1 S W2, TF 2 R sEBrlias /K7

TR T HrsEy

(2) AW OB R R AR RN . Belieas . HARIN OS2 e B2 sh I at ) nkk
FHOR TR F G AR A, AR A A S BIGEIn EA A se i E AL Sl s

3.2 ZE&HERN

3.2.1 E&HBUHEN KR RHE RS L BRI R i H AR

. . X Mk 4 b e Sk v
N KR | SRR | egikeE |
M B o et e WHEBHEEZ | O—6 | @—@
® FriEZE@ AL ESELE) @
TE=AH ~1.01% 0. 03% 0. 45% 0. 03% ~1.46% | 0.00%
TEAAH -2.07% 0. 05% 0. 65% 0. 04% ~2.72% | 0.01%
g4 -2.30% 0. 07% -0.21% 0. 06% ~2.09% | 0.01%
HLbHE
i;@;?\ ~1.18% 0. 07% 2.12% 0. 07% ~3.30% | 0.00%
% A
313




HRIGFEFIZEMT 2021 455 2 ZRPEIR

3.2.2 HESEFAEMUKRES R M EE KRR KI5 RS EE Al
RBFHI LR
Fi G 4 300 B T (R 1 3 A5 () UMb 5 L A e e i 2t 3 1) 1) sk 3 34 0k L R

4.54% -

3.98% -

3.41% -

2.84% -

227T% : g ; . ] ; : : .

1 TD% 1 \ i i h 1 i \ i | .

El 5?% 1 \ i i i i 1 i 1 i | i i | i

El 5?% 1 1 H i 1 H H i H i H H | H i H d
[==] -— oo L] [1=] [} =+ (=] (3] w0 [} [1=] ] =+ oo i [ -— [ — [T}
Loy ] — 3} — Lo — [ag'} =] Loy [} [ag'] =] [} [ — o] — Lt | — [=] —
' | ' ' ' ' ] ' 1 ' 1 ' T ' ' ' 1 '
(o] [ o (] [1=] oo (=7} -— L] [} o L w [=x] (=] -— [} -— (4] L w
— o] [} [ ] [ ] [ ==} ] — — [ (=) =] ==} =] =] — — [ ] ] ==} L]
' | | | ' ' v ' v ' ' i ' ' ] T ] ]
oo (=] =} (=] (=] =] on (=] (=] [} = [ ] ] [} [ ] [ ] (] -— -— — -—
— — — — — — — — — [} [} (o] o [} o [ [} [ [ o [}
[ ] [ ] = [ ] [ ] =] =] [ ] [ ] [==] [ [ ] =] [ [ ] [ ] (=] =] [ ] (== [
L] L] [} 4 L] [} L'} L] L] [} L'} L] [} L'} L] (] [} L] L] [} [}

|— RE s G BUR T RN Fo e — bl Tl R 3 o i s |
He (1) ARGEEEFAENH ) 2018 4 12 H 28 H: EaxH Iy 2018 48 12 [ 28 H £ 2021
6 H 30 H;
(2) RESWMWFIEHEAA RIFmsiEr e TR, BfFEEG. &Rt RAT7EE. 6.
AwfE. PIEESE . MOTBURGL. R, RIENT SR HRUIRN G R . BURSCREMLIfIZRE . B
IR UEFRARIFIHA R iR S-SR RESR . iR PhUUFER. @A, € E
AR HAMERATAF R RNAR L B8 i TR LRy s b IR 2 70 Vi < % B 1) Hofh
AT R, BT & ENIE N 2 SR E
RESALR TS BUEER T, AR TSR GS. ncifis:
BB AHE Gy ARIEGHR TR0 AR T ST 80%: RIFIE (A EEHE%E
FHs AR RIES . RISCR IR Bl B H 7E— 45 LA I BURF (35 M55 4 98 = 1B 5%,
AR SOAT ik < 03 B0RE A N D B [ R 45




HRIGFEFIZEMT 2021 455 2 ZRPEIR

3.3 HAtfetr
VE: T,

§4 EHARE

4.1 E&2E (RESLBE/NA) FHr

w4

W%

FEAS T I 22 PRI IR

R H

5 AE H I

UEZR ML AE IR

W

T

I &
Hgap

2021 £ 6 A
15 H

9 &

E4E: PE. & phm
+, EARER T HIE
757 A A IR =) B
B, e
Th o BREH,
B El e SIS,
F= A T ] E WA AR
T A ETAE, 2020
T AN RIS
EMARTEAA
PUAT: 2R ¥4 95 J 57 £t
FANEF R RS
TR R =4 8 WT
TR 2 2 ke IR 2
P9 5 S N IR AR
4l {5t f5 27 B UE 5 1 %
EEMEEEH.

RS,

I &
Hgap

20184E 12 H
28 H

2021 4£ 6 H
15 H

74

EiE: PE. BUFS
Grept 4, 2008 HEiE
A& RiATIE, B AEER
T EANRBITAL
m LT FEA
FRARAT B M BUE A
RIGUEF e A R A
GIlE-CrE I
2013 7 2 HIIAR
EEERARITEA
Ao TIMERIG I 4
B IR 5L 7 0T 5
TE R IBF# B 5T 5
ek BRI S 2
B[] W A A 5T

#
p=i

P
—_
w
=i




HRIGFEFIZEMT 2021 455 2 ZRPEIR

NG BUEAR g3
EEHARITEL T
REeEmRHE L2
H, SRR IR 5 £
77 BUIEF7 5 BT 5 e AT
IRIERETR =5 E T
IR R SUIE 5
EHREENEESR
H,

T (D) BCARH RN, BB EI R A R M e 2 H, ST [ G R AR A
BRI, JUAEIR A 20 G AR
(2) UEFR ML 55 SGB AT Db CUEZ Ml Bl A B2 9 R B BRI AR S o
4.1.1 BRFAER S B E B RIS R A B B S 28 [ R = A7 A iE o
T ARSI, S IR E AR B R B
4.2 BEANRE RN AR SIZ R TS 5L U

AN, ATE AP (PN RS EES SR i) o BB 2 A
I IEAB AT S AEIU IR, MO IE AL SIS B, AT IRSEAE A B it )
PRSI V7, (R S R R L, R SR N BERBRRI R . A5 I,
AREGEIEA A, T EES I AR TR

4.3 AFRZHETUY

4.3.1 AR 5 H BRI HAT L
DAV G RIEEE R T A Bs Al LR A BB BE S, ME R B, %
RRKEGIAT . ZHPAT WGPPSR B S & IATT, WHET. &R Lo ek,

RILATBEAZ 5y SRR A I e DRURS B B PR A7 5 % 2 158 B i D HEAT R YIRS R ST DA o

PN AT TR 2 7 g BRI PAT ™ dh A POV, ZE e QB 8y A7 A1k, Aoz
W R IERBHE S, AR AT R BEFPAT, HRLHERATAIE, WHZS

a)

WA B TR
AN, TR M 5 Z 0 R K IBB AG 2 AR i A A TS AT N,
VA G il LR AR AT R DL R 3T

S

#
=
il
P2
=



HRIGFEFIZEMT 2021 455 2 ZRPEIR

4.3.2 FHEIRZGIT AT

RAE H EHER 2 GEFREESEHR AR AFZ G HERFEL) , AalHE T A3 5
JER 28 2y WA 2], (] s in 5ok 265 [a] 5] 1) 52 2 A ) 1 S ) 58 2 () e 4 A A . A mIRIH 2
PG T RS, A TS [R N E) & 1R 1 [F] [R) 58 S Fabn AT Rrat s, I 2 18] (1) [4]
F5E 5 M. AFIZEIEHENIEH R ML S, MrgEslEa R RE B R EEE S, R HE
BY ARG I 2 G DA S e 4 3 BB O BB A B bR AT IR FR 8 0% B 4 G 5 A A & TR R AR TR H
A28 Gy AT WA A1 o3 i o AR N B E N E BN A R R A E S 50 5 AT F H
SR A 5y RS B/ W BRI A By BRI IZ R 25 2 H S A & 5% A 5 IR ECA 0 IR

AEIAN, EHEHRFEZHAR K EHE .

N|

4.4 WEHAZE ST R KRB IELHT

2021 S, AR IR EERE, REZREUE TG A, BAL5FERE
PUEREY, EMATFBERE ITEALFE KT EERE, BEERBOT R, 571
R . BB, AT SRR B BOR,  (REF 1 TmimaiER A B AR
HESPED R T RIG K, Rt k52 5 R DR 5 B 1T (N B AN A 2 it 8 AL I 0 [R) 4% SO B 1 T 1
FARVLED, LA ARAFZEDATAT R MIEATEE : MBBCRE S J7 18], B934 i, Wi
SCHA )T BURAT IS, ISR A BRI P RF S . 2P AT T, N itk SRR e
St LATEh RGP PR s, T MG IR BB B WS, BRI P BAT. U, fgE
oas R ER R M ATES WIBRAIZANE A Z 4 il

AR A, PRI < R B A AR B SE R R P sl, B L 7 — R R . 72 )
AR HRIBEE PR E IS OL T, BRATENLEE T G450, R DRUEFTSEANE T XU mT 42 A4
TGN TSR GO BCE Fp, RIS AL B ZE HR G R, g B ARG KR A
I [ 4 o

4.5 MEHAEESHFLGRIR
BEAMRE HARAIE SN HIRE N 0. 9882 J6; ARG IHIE S M P EIE K FN-1. 01%, IL5i
b I HE L 35 A 0. 45%.

4.6 EMNEESFAEANIEEES B~ #EE A
AREWIN, RESMTFAGAEET 2021 4 A 1 HE 2021 46 A 18 HANH 200 A, #F
G52 NTAFH . AREEE T HE T 2021 4F 4 H 1 H% 2021 4 6 H 16 HKT 5000 G LAR, #F

7o 13w



HRIGFEFIZEMT 2021 455 2 ZRPEIR

250 N TARH o AEEGHE B RFFEEIGEARTE G T E RO, IS RAL IR AT SR 0 2R xT

ATk G AT MEAE AN ERAT

§5 BEAGIKRE

51 MEPREEH-ASHENR

s i H

e (o)

MBI (%)

1| Bt

Hrr: R

2 | HeHR

[ 5 AL 2 3 B

499, 922, 169. 50

Hrr: fiizs

499, 922, 169. 50

B SCRRIE SR

4 | SRR

ERbATA AR

6 %A& %ﬂﬁﬁ

Ny

RATAE RS A e it

654, 973. 29

0.13

8 | HAtB

8, 714, 687. 08

1.71

9 | Aif

509, 291, 829. 87

100. 00

5.2 EMIREZATIL M R R BRAE

5.2.1 REFRLATIL D RIRABRERRTA
E: AEEAMEWRR A AR

5.2.2 MEHREBATIW I RPBEAR R KRR
TE: RS S AR WIAR RSB BOE RS .

&
b=
H
oe
p=i

THREA




HRIGFEFIZEMT 2021 455 2 ZRPEIR

5.3 JIRIZA SRYHE b EE T E KM R B R

AR

5.3.1 REWIRIL A SYME 5 BE T 3E B KM HERF KR+ 42 R 53 A 4

E: ARSARE NIRRT AR

5.3.2 BIREBA RME SRS B =B E AR DNEFRIEE S D EVRGEILRS

FER R

g

TE: ARG WA ARG 2 E ML B ik R SR R .

5.4 EMREFRFBATRNBEFREAE

4
NRAE (GB)

e i g5 s b i B4 0 PRI E ) (%)
1| ExRfigz 20, 106, 030. 00 5.01
2 | JUTERE - -
3 | Rz 70, 479, 500. 00 17.58
Hop: BURME SR - -
4 | kg 211, 882, 139. 50 52. 84
5 | ks EL v - -
6 | IR 197, 454, 500. 00 49. 24
7| ATEEfR (RIS - -
8 | FhLAFH - -
9 | HAh - -
10 | &it 499, 922, 169. 50 124. 67
5.5 MERRIEA RNE SEES T = RE WK/ NHEF 8T L2 8 g
S
e | MERE | BRsR | ME GO | ARHE GO %f;ﬁ’; ‘fﬁtb
19 IE%
1 101900481 350, 000 36, 330, 000. 00 9. 06
MTNOO1
21 gk
2 2121015 R 350, 000 35, 262, 500. 00 8. 79
3 155659 19 4£4F 01 350, 000 35, 217, 000. 00 8.78
4 101764005 17 Ripf5 350, 000 34, 958, 000. 00 8. 72
MTNOO1
21 A EEN
F
5 102100490 350, 000 34, 849, 500. 00 8. 69
MTNOO1 (£
RS

#

=
H
&
=




HRIGFEFIZEMT 2021 455 2 ZRPEIR

5.6 & HIRIEA SOME G ST = E LB RN F I+ 42 B SCRRESR R B
B 40
FE: ARG WIRARFFA 5™ SCHRALE SR«

5.7 WEHIREA SRME G E ST EE EFIR/ N R BRI St R R 4
HE: ARG ARMREWIRRFEA &R

5.8 R HIRIEA SOME b 2 B 18 HLFI R/ HEFF 8T A BUE R 3 91 40
TE: ARG WIARR AP

5.9 MEMARAZ SRR E BB 5 E LU
5.9.1 3 E AR RBUR

AT AR IR R R AT [ U B¢
5.9.2 MEHIRAE SR B 1 E GRS iR A A
VE: A AR AR U 5

5.9.3 ARAE BB T
R4 AR A IR R [ 0 5%

5.10 #BH RS ME

5.10.1 AZEESBRMETHRIEFIRIT EEELZRRE LA T 1B 5L 3
REIN, AFEGRBE AT 2R AT EARRA IR E LR A, SE Rk & g H

B —FENZ B ATFHETT . AT IR

5.10.2 EERE AT T2 R EE HEE & RN RE &R EEE IR 3L
WEWIN, AT BTETH A BT, BOA 2R e  RIUE IR 46 R RS2 P 2 AN B 22

5.10.3 HAh B =R,

F5 K A o)

1 FHARES 637. 13

%10 71 13

p=i|



HRIGFEFIZEMT 2021 455 2 ZRPEIR

JSISCHIE 3 Sk

JSEYA A

YA 2

8, 714, 049. 95

ISEGAEN

FoAt NSGR

FoAth

QO ||| O || W (DD

ait

8,714, 687. 08

5.10.4 % HIAREFA K40 T B 0T R M5t 35 B 4

TE: AR AR AR RIS A AL 5 O I T #4057

5.10.5 R MR+ MR T A7 R LIl 52 PR 1% O A 35 B
T ARG AR WA RS

5.10.6 BIBA SRS MHERFH A FRER >

T DU 5 TN BB PR 2 SO o 2 e B P E I U 2 T2 A S ST RE R R %

§ 6 FFIRAESHAET)

BT A
s BA A 3 4 4 00 1, 569, 200. 72

e 7 TS0 ] e < 53 DO 3 80

809, 545, 832. 80

9k - 1 5 BT ) e < B ] 850

405, 339, 050. 07

7 WY IR) 3 S 7 70 A2 B B (A8t b L7 ="
F5D

0 T A T < 0 490 i 0

405, 775, 983. 45

§7 ZeEEANCHEAREREALREHR

71 EEEEAFHAESHIRER

T AIREW], AR EHENRFFHE AL S0

#
p=i
H
e
p=i




HRIGFEFIZEMT 2021 455 2 ZRPEIR

7.2 BREEBNZHERRERRFEETZ A

TE: AR A A BN RS [

IR
s

O el SKSEAIE A A

§ 8 M EEH RRNHMERRED

8.1 EMNE—RREFHFESHILAIETBGET 20%K1E R

2 HA PN A 3L & AL S WA AR A LN
o RS-t
eS| L | HEIEREEEE | 8 F JEE (] - g
Fs it 20%OE | R i s e R e 45 HE
&) [X [&]
2021 %4 H 1
IR 1 HZ 2021 4E 6 0.00 | 404, 775, 349. 12 0.00 | 404, 775, 349. 12 99. 75%
H30H
N - - - - - - -

77 R R

TE: AT I LR — BB H R AT 2 e AL iR 2 sk i 20% 51 . iz — BB K
B (B4 AT e S S5 A BB Bl AR o AT Bl 1 XU RS S5 S XU

8.2 MHBHEFRMHAMERERFR

TE: ARG, AR R A 25 S

9.1 FEXMHFHER

§9 BENXMHHEZ

Ly AR IR M 2 HEHE R A R 2 5 o 55 ZRAE 53 5 B8 o S R S A
2+ CRUFFEMALGT i RUE S IR BT 2 SR G A [F))
3y CRUFFER AL i BAE 5% B R S S U W )

%12

W13 W




HRIGFEFIZEMT 2021 455 2 ZRPEIR

4y CRIGRER AR ROE TR BB 3L G418 P30
5. FEGE B B HEAE . B LR

(o)

v FEEFE NS B B
v AR A B S I

-3

9.2 TFRU S
HEEMN, EETE AL,

9.3 B AR
e H AT E I B) G DR A ) o AT R SIA AR f5, 78 HEI R N B b SC AR R & B .

AEEESEHEARTEAR
20217 H 21 H

13 U 313

p=i|



	§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国债期货交易情况说明
	5.10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


