KL 1 SESR=EHITR
2021 4£55 2 EFHRE

BEERTREEAN: RERFTIESEEEARAH
RSN RERRRBEITROARAF RENMT
WERME: 20214£4 A 1 H-2021 46 H 30 H

WEXRHEAR: 20214607 F 21 H

B 1U/3 9



HERR

AP BT RIE BN ARV DARSIEAS F B0 5 0 i U0 A8 BER A2 AR 587745 B v Rl 9%
77 ABAMRIEAS B B2 A

ARG PE BRI AR BUF AR ANEI . $0A XB, BEBTH AR IR ook
I NLAF 20 B e A B 7 A B Rl ) S s A5

Aty TP 55 SRR T

—, EXER

FrEE R 2R R 1 SEAT S HITR

B[R AR BB (] - 2017 £ 12 A 28 H

(RPN LR TTUEFE R E AR AT
FEEN: R AR OR R ARAT I A FR A | AT

—. BEEEIRIEE R

(—) EEW 5 Hahr

EN N
WIR Bt r=4E (On) 16, 053, 872. 10
AIAFNE (o) 904, 410. 95
WA B 74 BRI AT 43 O R 2,690, 791. 82
AR BHE () 1. 3837
HIAR 30 R HE{E Oo) 1. 3837
A HA BT P BRI E I R 5.97%
B BRI R E I K 38. 37%

TE: AR 517 BRI AT 23 BRI A E AR T BR S B AT ML SR, LRIV 5545
AR S 5 G E BRI IR, T ARG SEPRi e AT 2R T Fr sl 8y

&
N
b=
pad
o
b=l



(=) BRI B E G KRS LB I a8 2 1 B S B H5 0 L

B TR R SR S BB ME s 3R T SR B TR

40. 00%
35.00%
30.00%
25.00%
5 20.00%
1
&5 15. 00%
10.00%
5.00%
0. 00%
=5.00%
w My = M~ N % = M~ M g~ % = I~ M o s g =
Lo BN = N o o B o B = I D o I o A = e A . B o B o N o B 4 ]
R - - - - D = T - - T S O R S
- o o o O - O o o o - o o o o 2 @ 9«- o o o
e
—_ = = = = = = = = = = o o NN N N
o = = L = = e = = = = = = = = = = = = T =
IS IR = IR = B o B = Y o B = B < R < R < S S I S T 5 A = B o B o B o B o |

— BIPEMKE — IR R |
T ARG E RIS LR

= BRI RRAGRE

(—) B AHEEL

1 B o $E % 4,237,774. 85 25. 83
Hrp: BENKRE 3, 942, 045. 20 24.03
A Bt 295, 729. 65 1. 80

2 fii] 52 WA s $E TR 3, 808, 367. 18 23.22
Hrp: g 3, 808, 367. 18 23.22

B SRS - -

3 | Eein - -
4 | GRLATAE IR - -
5 | ENRE ST - -
6 BATER G E AT 4 8, 082, 598. 52 49. 27
7 Hoptr 5% 275, 203. 98 1.68
8 | A 16, 403, 944. 53 100. 00

Vi HARB RSN RIOMLE T HA GRS

(=) I AR AR o7 587 B R B 18 LB R/ INHE PP A+ 42 T 5 T 4

3 /3 9 T



603986 JK 2 Bl 2, 660. 00 499, 814. 00 3.11
600406 Il HH, e ity 12, 000. 00 278, 880. 00 1.74
603501 FIR et 700. 00 225, 400. 00 1. 40
03898 HZE AL 5, 400. 00 206, 239. 50 1.28
603799 2y gN|4 1, 800. 00 205, 560. 00 1.28
300661 SEFRIE A 750. 00 189, 547. 50 1.18
688012 H A F] 987. 00 163, 763. 04 1.02
600584 KR 4, 300. 00 162, 024. 00 1.01
688268 RS A 2, 147. 00 161, 411. 46 1.01
002180 g8k 5, 000. 00 161, 000. 00 1. 00

e XTRNE A+H B ETRBCEE, SRR RIMES SHF, FHZIRA R B2 5
o

(=) AL E A7 578 B R B 1B LB R/ INHE PP B I 4% 1527 I 2

112457 16 2 05 38, 002. 00 3,794, 119. 68 23.63
113042 R 110. 00 11, 247. 50 0.07
113050 PR 30. 00 3, 000. 00 0. 02

(DY) b 35 JIAR A2 T AL o B 7 B R 7 A LU /NP RO I+ 44 577 SCFr
UESR B4

A T RIAAR S WA R R B SORRIE SR

() I AR TR o 587 BEH Rl B 38 LU R/ INHE P A I 4% 22 < I 4
ARG BT RIAAR S AR 24

(F3) A SRS AR o 587 B R B 18 LU B R/ INHE P R I+ 42 SR 240
AT T QAR AR R A IR

(-£) WA HIRII LB G 0L
AT BT RIAR S AR RS AT W52

ON) 0 SIA 2 T AR o 587 B UH R B 148 LU B R/ INHE PP R I+ 44 BUIE W 246
ARG B RIAA R s AR R R B

4 JU/3 9 T



(U 57 E #EH-Rlis ATAHE B

ARG B RIAR S IR, TNFAETR AL 5 T AT 1) T 7 15007 1L 91 A58 5 T R P 5%
[ IE 25 AR A

. EEANBRKE

(—) WA HEFR

BRAHMA FIh IEFR AL AR R FETHEZN

EHE RIS R E B
PR R, thRE
REEE R AIL, IETR Mk
10 48, AR EE PR

o Hh e 2 K4 BR 5T B S B 5 95 4
Bt g o 10 4 o 1 e -
fih 2 - B G WMIRREH, §EE

SERARAR L HE

qaH , EEEEE

(i) HIRA R TE
BEILEIE g A

(=) LB SR [ml ot 5 e 22

HBEA 2021 SEF R, HEATFREYEFEZSE TR, ARETNK METF, AR
TN, JERAERIGLART PO RIS Sh 5 A SCORSS B SRS A . 729 75 T AR 3
MERS, T RIANEA K BAZFE . FUR T RREERBOIL. 10 FEIFANFE
FEWIN 3. 57 218 MAT A 3. 52, Rt T Sbp. HilE T EHE S5 & 5 s & s FH
TR RS K TR, WIRAZE 56 AR 2R, I TRES.

JRH =, RFPRIESRT I T RIEESY, BREIFRRATIS: R % md
X M A PR T REAT R 552 Y I AT REILFRAE S, FERTHIEAL BT, Bl ANE 2= A
AR SRR AT €L A7 pi RBORICR BN ity s S A k. B
SKOTH,  SRIEAK 4 1 B2 BRI LB IR e 2R AR sRiE AR 1 B E R R 22—,
B —REE N RARAT WA B T BUROR RO B AK (Y SE P R & BUBCA IR, T B2 B on “ A2
M+ RER Ah. BorflE ERATR RS RFFR &%, FREOGEL AL, (FHIf
PArp S e Moy T o ARRAB I 22 R AT 70 AT et — P n R, 75 B fs FH XU, %58
5 5 A e A5 A lb 4K S ORI

Bt 75T, 2R A BORE R B =8I DA B s s, ErhmEk . RE=
=P [ N 5 5 T REA bR R, ABARAGME P SUEK A e PR IR AR S, A K AL
FSCHFRFTREN B, LRSI 322 TR T 35 G840 2 B AT a6 78 2 iR R sl A7
BAF A RIVER DL Jo B BRAT Gk B S E R IR B A BRE /), 2P [E 25 S5 1R
KA T b B A SR TE 4 T (R Al o BT R ARG 285 B AT AU 3 e ) B A2 AL A
FAGTEACTPHIA, RGO MEH, P EE e KRS 4 & AT RERIR2 .

% 5 T1/3k 91T




Fefirii, PRI T IR, A BT BAT . BAMSKIE L H B B
i, ESCBHNS T, BA TR G EICEEGUTH P LR R SN &, JFH4kEEA T
M ERGIENTR, RIEARSEAMILS . A AL &

(=) RVPRGLIUY

Ly 275 5y 1l B B3R AT 155 0 1 e T30

AT BRI BN — SO PR AR B B T XA A 0 A% 2R ST AR
(| EEANAURE B RGN A5 5 SUAE & AT M 20058 5y A P3AT o fRS HIA, AR ]
PREPAT T CEIARTTER R E A IR A 7 AP S HIRE) SEHE -

2+ AW AT NNE I
ARG BRI A 08 SR B A S R e R B LIR A 25 U7 T 75 S VB R E IR s
RHITNEEEM, REBRE S BATIRNIER; REILNHIZ S HIEL

h. BEANERIRE

AARE WA, B AR R ERAIT IR AR AT (RUNEIRR “AIEE N FEX AR TT 0
1SRG EERIRITE SR T, sy (b N RICA EIEF IR i) S
A IREEERL B E B RIS R SRR IE . AR B B AR 28
1, e RPURSTHBIELT T 50 308 AR 55 .

IR, AIEE AR RN RIS EIEA B SVE) A R
BRI G F . FEEMEIRE, SR 1 &G 38 BRI R R E kAT
THE, R BRI A TS B B TR 4 A0 A A B B A ) T AR A R
BRI BT SCE T AT 1IN R AL, RIS B AR E B 0 B A A F
1 MIAT M

AR A, H AR T RS B A B AT PR 2 W) ) AT N R A A ARR A o ) S 2
SARPR B E BRI AL AR IR B B RN ST A B R Ak A
FRBE A8 BRI SR PR . B BT R B SR A 0 BC UM S5 it F s HER 52
.

N BERE. BER. SRR THRIT ST R
(—) BB EHRI S R o
Hfi: AR

SR A B B S A
IDEERER

38, 370. 66 40, 552. 31

T AR B BRI BT — H R BRI B TR, BRSO

6 JU/3 9 T



1. 0%. &AW

G=E X 1. 0%+ M44ERHL

G A H BETH R 5 7= BT R 3 2

E AHT— H %= B R % e

FrEE RIS R H ML, RAREE A, mEEATREEEHE 5 N TEH
Wik BiE4 . AN SHEE AT R G, I8 AT 5 N TAEH WS =& 2RI
PEreE R AT A N

(=) BPEBEHHRITE 2

. NS

R AR B B A BRI R A
A 3, 837. 06 4, 055. 21
e AT RIFEE ANFEE AR nT— H B RIS E R 0. 1 % R, T
HEWR:

H=EXO0. 1%+ 44F K%

H R H MHR 6 2 s

E T — H 5= E R %= 1

B U RIFERE R HUT R, R BRI SN, HE AT IRERE Hile 5 A~ TAEH
WHAIES . 2FHEANSHE AN TERE, mIEE AT 5 A TAEH WM =8 2R
TP — IR M SRR N

(=) MGk

pr: AR

2 HATHER 1)L S - 353, 638. 46
A MLGHREHE oA S =S A4 H . BICGEH HESA R =& # i RIL1IEH . BL
AR AN SR AR D SRR H Can b — AN R A SR B D SR T £ H
RIEAE, WS 5 AR =SB MSoLH, e8NS 51254 H) ERRISHR
P2 H TR (O EA IR 25 56 R, 1 TSR SR I ) s v

p_A—B 36 100%
= W — M
c D ¢

A Il SR A 1 S22

By b — ANV R F 1 2 S

C g bl S 42 1 6 05

D A9 b MR 4R 5 A Ol SR R B KA
EXiEE N

& 75/ 9T



% (R) | HeH

R<5% 0 H=10

D
R>5% 20% H:(R—E%)XZH%}(C}(FXE

FOASRIOIL SR I i) 473 o
B2 Ve Ve €2 40w PR AN B R 7 A e 4 T R e wb W o R 227 L 2
DR B BT ML SR B 15 UR R BARME SR T2 g il DUE B2 15 BN K B0 7

4. AMEHFEE T RIBRE e o miE o

e AN, A8 BRI R A 7 i

I\ ARG RAHE A 28 1 BRI R HoA TR EE Ui B B L

(—) WHLMAE
AR I A B BRI R R A B R AR AR .

(=) wrRBRA R AT

EHAEHR, WFE. ALAZLEEESS
AR D '
PRI b N sl HAb R 2 5
AR AL '

A FEXE: 0. 0~50. 50~100. 100~500. 500~1000. 1000~2000. >2000

(=) BERRRZ Z 1
At I A B BRI OR R R ORI A 5

(V9> HoAd
AR S P AR B B R 5 U I A R O



LRSS R EEARAF
2021 4207 A 21 H



	重要提示
	一、基本信息
	二、资产管理计划投资表现
	(一)主要财务指标
	(二) 资产管理计划累计净值增长率与比较基准收益率的历史走势对比图

	三、资产管理计划投资组合报告
	(一) 资产组合情况
	(二) 报告期末按市值占资产管理计划资产净值比例大小排序的前十名股票明细
	(三) 报告期末按市值占资产管理计划资产净值比例大小排序的前五名债券明细
	(四) 报告期末按市值占资产管理计划资产净值比例大小排序的前十名资产支持证券明细
	(五) 报告期末按市值占资产管理计划资产净值比例大小排序的前五名基金明细
	(六) 报告期末按市值占资产管理计划资产净值比例大小排序的前十名期权明细
	(七) 报告期末期货投资情况
	(八) 报告期末按市值占资产管理计划资产净值比例大小排序的前十名权证明细
	(九) 资产管理计划运用杠杆情况

	四、管理人履职报告
	（一）投资经理情况
	（二）投资策略回顾与展望
	（三）公平交易专项说明
	1、公平交易制度的执行情况的专项说明
	2、异常交易行为的专项说明


	五、托管人履职报告
	六、管理费、托管费、业绩报酬的计提基准、计提方式和支付方式
	（一）资产管理计划管理费
	（二）资产管理计划托管费
	（三）业绩报酬

	七、本报告期资产管理计划投资收益分配情况
	八、本报告期涉及投资者权益的重大事项及其他需要说明的情况
	（一）投资经理变更
	（二）公司关联人员持有情况
	（三）重大关联交易情况
	（四）其他


