R RIEFRRES

2021 4

.
.
f—a

542

3

£iq=)

2021 £ 12 A 31 H

RETHEAN: RERSEHARTTEAT
EELEAN: PEIERITROERAT
WEEHER: 2022461 H24 H



ARUEFERR 2021 AR5 4 FFPEAR

§1 BERR

RS H NN EFR & S F ORISR S T B A B RCE . 15R% T 1 Rk Bl e
FERT LA BB S R AN S B M AR AN Il JOE R BT

BEFEE NP E TRBRT RO ARAFREALS SR, T 202241 H19HEZTAE
A IS R PRI AL G S, (RS P R RO IR R
R N U:#)

B BB R U LLSAE F L 850 57 1 R ) B E B 2 4 B8 77, (BANRIIE JE 4 — 8 B R

e AN GH AR KR IH AR R . B0 A MR, B FAEAE B 0TSm0 AT 4 7 s A
&R .

AR I 55 TRLR G # 1T .

ARG IA 20214 10 A 1 H2g® 12 A 31 Hik.

§ 2 B mBtoR

4 TR IR i
A TR -
L oy AR 002381
S (e LTI TR
e FAMH 2016 4E 3 H 24 H
A R L 4 4 B 300 7,974, 630. 50 £
TE— R BE A 50y i 20 & 14 4B 08 3l 26 1) i 42
% Hir T 1A A SRR O 2 b R R v ) 5 [
o
ARIEE W KA E . WIREWACE . KERK
R A B DR SRR R R, AR
HE.
W e T 25 S RO 2 X 90%+1 A7 I 58 JHAE AR R 2R

(BiJjE) X 10%

AIE R A G, UL RR AN FIU R v

MBS T, (TR AT S IS,
A== IN KRR EEHARITTAF

REEEEN o TR ARAT A A PR A

IR & S E AT RIGHESR A 2 RIGHESR C
IR & AR AT - -

T & F AL 5 ARG 002381 002382

T IR T 8 70 G FE S 1 4y 30 6,955, 111. 94 f 1,019, 518. 56 {4

T 53 G I AR U AR AR AE - -

G
[\
b=
H
&
p=i



ARUEFERR 2021 AR5 4 FFPEAR

3.1 FEMFERF

§3 EEMFHEIFMESFERI

Bhi: ARG
F M KA REH (202110 H1 H — 2021412 H 31 H )

ARG A AR C

L A S 25, 576. 97 4,876.71

2. AR 18, 288. 98 3, 800. 65

3. I35 35 Ay B A HA R i 0. 0026 0. 0025

4. WIRIEE T A 7,565, 249. 14 1, 082, 327. 89

5. WIRE &M HAHE 1. 0877 1. 0616

e (D iR SR AR NNWERE 2 5 M S W5k, T\ 2 SERR I s /K7 22
KT Fr o4

(2) AW E LB e S AR RN . BBt URas . HABIRN (
ASIIHNE 9 A9 s B ot I _E A 2 Fe i (B AR S A

LEESOENELEN I

3.2 ZEEHERA

3.2.1 ESHBPUHEMKER RS FHL S LB A 38 R HL

A SEABSESD HER

IRIEAE R A 2R
e FEBK | ERKER | SR | SRR 0O—6 ©—@
RO MHEZEQ | RO MR IRUEZE D
gE=N
éiﬂ ' 0. 24% 0. 02% 0. 58% 0. 04% -0. 34% -0. 02%
RN
l'éi;\ ' 0. 82% 0. 02% 1. 37% 0. 05% -0. 55% -0. 03%
TE—F —6. 47% 0.17% 2. 04% 0. 04% -8.51% 0. 13%
= 5. 19% 0. 14% 3.53% 0. 06% 1. 66% 0. 08%
A 9. 10% 0. 12% 4. 96% 0. 06% 4. 14% 0. 06%
Qﬁﬁn
EER G 8. 7% 0. 11% 3.23% 0. 06% 5. 54% 0. 05%
24
IRIEFEHG C 2%
L A | EBEEER | SRthER | S A IR ) ©—@
ZO WEZQ | HREERO | HmEMEE®
gE=N
i ' 0. 25% 0. 03% 0. 58% 0. 04% -0. 33% -0.01%
U AN 0. 72% 0. 03% 1. 37% 0. 05% -0. 65% -0. 02%

%3

ol 313

7




ARUEFERR 2021 AR5 4 FFPEAR

H

HE—F

—6. 78% 0.17% 2. 04% 0. 04% -8. 82% 0. 13%

k=4

3. 98% 0. 14% 3. 53% 0. 06% 0. 45% 0. 08%

NI ke o

7.02% 0. 12% 4. 96% 0. 06% 2. 06% 0. 06%

By
[ A= RS

4

6. 16% 0.11% 3. 23% 0. 06% 2.93% 0. 05%

3.2.2 HESAFAYURES R HHEEKRLF) LS RS R E AR
R R

17.98%

15.73%

13.48%

AZRBE G £ 80 BT IPELNE K 2R 5y () MU oLl 45 L 5 6 A i 32 1140 B s 2 34 56t L I

2016-03-24

f
(38}
—
'
[
—
[ ]
o

— AR BRI RO s —

L]
L]

S0 b i R B T e R 5

o Tl o Ot SO U T | el S SUSY . SS9
SRS g e st s Y e e o e e e
Wl T P T RS R I R e T

W o § e ety IS 1 ety P S e

v ] R | PR 0 FEREREEs Rt FEIE IR L 1 AR e 1 Pt s
AN A 0 e | RO, ([P 0.

=

N

b=
H
p=i




ARUEFERR 2021 AR5 4 FFPEAR

16.07%

14.06%

12.05%

10.05%

8.04%

6.03%

4.02%

2.01%

0.00%

-2.01%

-4.02%

CEREE Sy Sk

(B3-S 32 55 [R] Wl 4 bl A ek i ik 5 10 D sk s 34556 EE

2016-03-24

=t
—
'
(2]
i)
'
[
s
[ ]
L]

T 0 7 | R - O S

[}

L]

o

[
[ ]
1
=t
[ ]
'
[ ]
(o]
[ ]
4

| — CERRE & 6y SR THP RO S0 — ol 2w b 2 REGEE 35 vl e i 5 |

E: AREGHEEAFAENH N 2016 43 A 24 H, EFaHEI N 2016 3 A 24 HE 2021 &£ 12 A

31Elo

3.3 Hhigtzr

H: o

§4 EEAMEL

4.1 RE&2E (RESLE/NA) FHi

w4

AR Bk <5 1) 2k < 22 PRI FR

5]
#Es EH H

5 AE H I

UEZR A

R

B

IRLEES

ZNE
% <
23

2016 4 3
H24H

8 4

E4E: E. BUFETF#E
1, 2008 FEHE AN ST,
AR T BN RERAT S
LA SAT PERER
TR MECRR] . RIEIER K
MAR AR FEFEFHE,

b=
H

=




ARUEFERR 2021 AR5 4 FFPEAR

20134 2 HIMARIgREE
HAWRTEAT . THERE
B4 A R TTAE A 7
RIF RGBT T
iR IE S g S 2 N bl ()
AT NI BUE R
SEHAMWRTIEAF 4
RS, TR
FERG 2 RE S 43 B 5 4
IR R AR = AR 5 T LA
FHAR RIS R4
KiEE S 66 N H EWIT I
fiit 75 Y UF F7 #% 55 2k 4 AR
MM 6 N HREA EIRA 1Y
IS A ST (OB~ S s i 8

e (D SAMAERHY, SPRHREEAFME REZH, Hizdefa {EeaRAEMHE
HIEER, R H Wy & R A H
(2) EFF ML SCEMATIE & GIEZFAL AL R BRI B INED BIARSCHLE o
4.1.1 BIRFEAFH-EETRBERELENE L E RN EE ™ RIE
T AN, Be2 PR AR AR 53 5 8 BRI e 2
4.2 EE AN A A2 12 -5 1 O U

RGN, ARGEHEANET (PRANRICNEIEF SRR ESVE) - FEIEH A
FRI AN AR A SHEFAEIIIE , PRSI A I i e F, A WMSEE R B 5 i B
RN IR B 7, AR AR T I KU AR Al _b, RS B A NSRRI i ARSI
I EIBAF VA G, R F RSO AN K175,

4.3 AP35 DA

4.3.1 AR 5 H BRI HAT L

NAVN PR G RIEEER T A 8Est b, LA Bt G s, ME A oot %
WRFEHAT . ZHPAT WGP F RS BB B AT, WBEIT. 5. 5 S,
RILATHEAZ 5y SLRNR T, I MRS BEAR 1 D0 2 132 5 1 DLREAT € AN A PP AL . A=) Py
W TERRR NS 22 F BT BRI T A 72 i A PP SR B %08 A7 1B AL R I R IR
BiEL, A RBEIRSET RS FZEPIIT, REZHEEA AL, HRTH R T8
MR

ARG I, B 5 AR 5 0 Z 0t R R ISR AL Z AAAAE R s fiE S A A2 54T N,

Foe ol 13

N

&)

,
)2



ARUEFERR 2021 AR5 4 FFPEAR

VA G il LR AT TR 0L R 4T

4.3.2 FHEIRZGIT AT

RAE H EHER 2 GEFREESEH AR AFZ S HERFEL) , AalHE T A3 5
JER 28 2y WA 2], (] s Jin 5o 4665 [R] [R] 1) 52 2 A ) 1 e ) 58 2 () e 4 A A . A mIRIH 2
VG T RS, R TS [RINFE) & 1R 0[5 R0 58 G e bn AT Rrat s, I 2 18] (1) [4]
W22 G 0. ARIZEIEAGNIIEH R DAL S, A& s A E mm E H a0 52 5, 5k E
BY AR I 2 G DA S 58 4 3 BB O BB A B bR AT IR ZR 45 0% B 4 G 5 A A & TR R AR 1 TR H
A28 Gy AT WA A1 o3 i o AR N B S E BN E BN A R B A ES 50 5 AT F H
SR AE 5y A B/ W BRI A By BRI 12U 25 2 H S A & B%IIAE 2 IR 0 IR,

AREIAN, EHEHRFEZHAR K EHE.

4.4 WEPAZE SR B RIEHIZIES T

2021 fEPUZERE, SRR ITER S, HANSEFERUEATBER™IR, EHNETRE
T R e ey, WUV SS =y, 2 UL BOHE R 4% i 5D 30 ) SR S 9T P A L
&, MR T B R IS S G50 . SR T, ik PMT 48 58] T 2 52 A 4y 52 DL
b ABEERAE Y IRAT FTEE, FERARIR TS PPT FIELIGIRAE 10 A _EATE P L5 [, CPI
(5] LG R SR B IR AT . LB T T, JATEAE A S RS AT B, Bl 1 A3 LPR R
W 5BP; (RN, e AT ML ER B EOR L T IABRZEM, Nz 2T AR UG 1 2022 AEAGHY
KMBEEE4, 1k T 5815 H I BUA B n.

% FRE R, 2021 FIUFEGHFWGERESLS T 10 Ad ERIGERE BT, B8
RV FAT, BRI R B R AR S AT, WIBRAI A —, EHFZE SRR, Hd 1
HELO3AEL B AE. TAEA 10 SE M E GRS R BT 2. 24% 2. 46%. 2.61%. 2. 8% 2. 78%, #%
2021 4£ 9 R4 F47 9BP. 5BP. 10BP. 7BP Al 10BP; 1 4E. 3 4E. 5 4EM1 7 41 2a+ Akl s
RO HICT 2. 88%. 3. 12%. 3. 49%1 3. 73%, #2021 4F 9 A A 4% F47 7BP. 22BP. 19BP Al 16BP,

FE 2021 FEPZERE A GIE MRS R, HBBIEEGHBL, BRIt 2P 58 17 545 A
=, WAVGREE L ER A VR B NI B T 1R, SR DR R Aoy T i RS IR &
(AR 5 AN S BRI 2 5t (AR A B, FRATT R TG EE LA A, D14 % A& AR AR e
BB ], AR G I a2 SR ZE 18 AT T A R A RN, ARG 5 2 it AR
WIBRIAC B 450, PURIEE SR T MR sible, BRI Ml R K P

Fo7 o 13w



ARUEFERR 2021 AR5 4 FFPEAR

4.5 WMEHANEEK SRR

B AR IR ARG A LS ETFEN 1. 0877 7T, AR IES MU EEKEN
0. 24%; BEARE WIRARIGHESG C RIEGMAIFE N 1. 0616 JC, AR & WIS O Bl E 15 1K 2%
N 0. 25%; AL EL AL HEIR 25 2R N 0. 58%.

4.6 WMEMARERE ANERE SR EE Y
RGN, AR HIESE — A TAR A S0 PA NEE AR — 0 AR,
AREHIN, ARG HIESN A TP R MER T LT cmEe. AReEH
N CTA] A EE I R s AT AR T R AR B R RS e B HE R O, IR
TR AR SRR R A B RO AT S b AT M A AR A

§5 BEAGIKRE

51 MERREZESH-ASGHER

Fs i H EA (o) AR B EE B (%)

1 G ERe - -

Hrr: 2 - -

e - -

3 [ 72 AL 2 $5E 7, 388, 382. 20 84. 49

Hrp. ffidz 7, 388, 382. 20 84. 49

B SCRRIE SR - _

DAk A s doiy - -

G RIAT A AR B - -

SEN IR G Rl vt e 770, 000. 00 8.81

Forbre KW R SRR AR
SRl B

AT S H A& & 446, 369. 90 5.10

Hopth %5 7= 140, 264. 42 1. 60

9 it 8, 745, 016. 52 100. 00

5.2 MERRBATI D RNBERRAE

5.2.1 MEPRBITIV R BEAREREA
VE: ACHE S AR 5 IR AR AT 1 P B

28 U 13 I



ARUEFERR 2021 AR5 4 FFPEAR

5.2.2 MEMARBITWRABRBERRRERRAS
s ATE A WA R R A R

5.3 JIRIZA SLYME G S 713 E H B R/ M HEF B R

g

5.3.1 WEHIREA RYE HE ST @8 IR/ HEF R8T+ 2 B R 155 B 4

T ARIESAMRE AR RTABEE

5.4 REMIREFF M RN GFREAE

P fiii 77 i A ARME o B T IE R (%)

1| Exfig 3, 749, 558. 20 43. 36

2 | ST - -

3 | &R 3, 638, 824. 00 42.08

Hrb BUEME SRt 3, 638, 824. 00 42.08

4 | ki - -

5 | Ak a5 - -

6 | I - -

7| AR AT RS H i) - -

8 | FhLAFH - -

9 | HAh - -

10 | &if 7, 388, 382. 20 85. 44
5.5 EREA RWE S EFEES T = HE AR /DNHEF R RT L2 FRIr R 5 A

e | R | BEsk | HE GO | AriE Go | Doeor

Eefs (%)

1 018008 |  [EJF 1802 18, 700 1,911, 701. 00 22. 11

2 019649 | 21 [Ef 01 14, 900 1, 490, 298. 00 17.23

3 010303 | 03 EfH%E3) 13, 950 1,416, 622. 50 16. 38

4 018006 | [EJF 1702 11, 300 1, 134, 859. 00 13.12

5 010504 | 05 Ef4) 3, 580 379, 909. 60 4.39

#

=
H
&
=




ARUEFERR 2021 AR5 4 FFPEAR

5.6 HEHRIEA SRYHE & E ST 3E B R/DNERF RIBT 42 B SCRAES R
R
s AT AR WIAR R B SRS

5.7 REWIRIEA SO E L E S T =3 E H B RN HEF BT T4 St e IR B A
E: AREAREWRRFERER.

5.8 R HIRIEA SOME b 2 B 18 HLFI R/ HEFF 8T A BUE R 3 91 40
T ARG WIARRF AL

5.9 MEMARAZ SRR E BB 5 E LU

5.9.1 3 E AR RBUR
AHE AR IR AR A E G 5t

5.9.2 REWIRAE S B 1 E RIS S8 28 A
T ATEGAR S WIAR AR R E G 52

5.9.3 A EFURRBEE I
AEE AR IR AR A E G Bt

5.10 HBEHEMEME

5.10.1 FESEFKIET+2ZIEF I RAT ERFIZBRE LR T BB 5L H3 9
WA IAN, ARG ITET AR R RAT BB R E MRS L R, BE R 2 ] H
A —fENZ B ATFETT. AT TS TE .

5.10.2 EERFENE T2 REE N EE S FIME K& R EEF I3
W, AHERIBK

5.10.3 FHAhBE =4 AL

| k5 | 4k SH OB

10 7T 313

=



ARUEFERR 2021 AR5 4 FFPEAR

1 17 HARIE 4 1,074. 14
2 IEYSCIE 77 SR 13,401. 78
3| B R -
4| RICRE 125, 768. 56
5 | MUSCHIIEEK 19.94
6 | HARRIEK -
7| HAth -
8 it 140, 264. 42

5.10.4 REWIRFFH B4 T 5 BRI T B 6574

TE: AR AR AR IS A AL+ 5 O I T #4057

5.10.5 R WA AT+ 44 B R A7 FE T 52 PR 1% D i U B

T ARSI EHIRRRABER .

5.10.6 BB &1 T Bk K H A SO 1k 3 3
DO TN B SRR, A SO o e 7 (O L9130 2 5 2 U T B R

§ 6 TFIRAEEHHRZ

B
T H RIGHESR A RIGFESR C 2
i 35 HH A A A A 7,074, 132. 21 1, 054, 610. 05
i 35 T 1 1) 26 4 i HR U 47 2,319. 25 4, 445, 058. 01
U 5 T ) 35 4 U ] 47 20 121, 339. 52 4, 480, 149. 50
5 A (R B S 4R 40 R B 8 (4 Ak ~ ~
WAVNESE V1D
T SR 5 A B0 A 6,955, 111. 94 1,019, 518. 56
$§7 BEE&EENCHBERReRELESENR
71 EEEHEARELESHBZIFN
HRL:
A5 H AW BN R (R AR 4y 4 1, 945, 307. 67
T S R) SN/ R O S T 0. 00
A S HA R) 52 H /2 [B] S 3 i 0. 00
A5 WA R BN R (R A 4 10 4 1, 945, 307. 67

11

g

3t

13

g




ARUEFERR 2021 AR5 4 FFPEAR

T T AR AT (AR I 00 005 2 4 2 A

BB (%) 24.39
72 ZEEEANZHBEERERREEST 5 HHA
VE: AP e T Az A T e . I USRS I L
§8 MR EHRRWEMEEER
8.1 MEHNE—REAFTEESHIELHIE R SHAEIT 20% K15
R 1 A AT 2 D A S48 SR 4
B 4
5 | el 1] wl | IR
L e wa | pm | TAoO® | GG
% [
2021 4 10 A 1
IR 1 H-2021 412 H | 1, 945, 307. 67 - | 1,945, 307. 67 24. 39%
31 |
2021 4 10 A 1
A 1 H-2021 412 H | 4, 381, 244. 52 - | 4, 381, 244. 52 54. 94%
31 |
o AT P

AR A T A E BB — AR R A A e B LA K B B 20% I o i i — BBt KA el

R T fE S

ES @ SN TIE =R &y N AN v ey A Lo S A R v

8.2 MHBHEFRMHAMEERFR

AIRE N, ARG SR E EEE .

%12 7 313

p=i|




ARUEFERR 2021 AR5 4 FFPEAR

§9 #ENMHER

9.1 #EXHHEZ

Ly A IR 2 T AR A B 0 I S P B

2\

w
/

S
7/

»
7

-3

hul

Rt i MR R R e R FH)

EBLLI AT

CARHERESR 17 RUE S I B R S S W)

R G BRI SR S ITE L)
BB ST BRI B

HEFE N5 B rE . B
v IR A PR A TA

9.2 TFHHH R

HEEHN EeIE N,

9.3 EFE AR

B LI 5] 502 45

13 U 313

=

WATAE ST LA 5, £E & BN a] N BUS E3R SO R

REEESEHEARTEAR
20224 1 H 24 H



	§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


