R RIELERSHIERREESE
(LOF)

2021 4

.
.
f—a

RE:

3y

2021 £ 9 A 30 H

£iq=)

REBTHEAN: RERSEHEARTTEAT
EELEAN: PEIERITROERAT
WEEHH: 202141027 H



RIFRESIR A (LOF)2021 4E45 3 =R

§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

HEEFEE NP E TRARAT I 00 A IR A AR AL S & FBE, T 2021 4F 10 A 22 HEEZ T4
W SR AR A SRS N, REEE A A AEERBGCE. &I
U N g S

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

AEWIE 202147 H 1 HEEE 9 A 30 Hik.

§ 2 EHE&r= Mg

4 RFR RIGHEIEIR A (LOF)

A TR HRIGHEI LOF

oG 168301

S (e TR R (LOF)

e FRAERMH 2016 4F 12 A 21 H

A5 SR JE 4 4 0 S A 16, 709, 182. 28 £
AR BE GG AE PR B XU I RT3 R, 78 4 $2 40 AR

ot Hw M ER RN, 15 SR E 50 K
S H .

AN B R 8 T PR AN SZ I IF 78 o0 BRI PN 48 T R
LR T T R BB L2, BURAER 25 & B ATl
R Y, R RA MSEI S A R R AT )
B BeEgdEAEd ‘| bim s M Y iR AH
254 I BB B B RE PR M 5 e o A 45 5 1
et s e 053k, 7 i e v g2 Al B e A i e i B AL
B H BN AT AT R AT T
WA, S EREM PRI TS ATk
M PEFI AL I . ZDTES . LR L IR BLAEH
s I LE A AV AT MG AE K T3 AT 22 A BT,
73k L AT PR R A

A H e AL ST R HE DY P IR 300 Fi5 A 7 R

W e
R ¢ 50%+ o 45 2 JE R 2 X 50%
e A I, ST AT T

miigpdte. firiise, RTBEEREE, BT

%2 00 3R 13 0T



RIFRESIR A (LOF)2021 4E45 3 =R

e U R o e PO 2 PO 3 < ot o

SEEEA AR B B IR DR A A
EELEAN H ] I 7 ERAT BB A PR ]

§3 EEMFSHEIFMESFERI

3.1 FEMEFER

Bhr: ARG

FEW 5 b WEM 2021 E7TH1H — 202149 H30 H D

L AW 2 s e 626, 594. 23
2. AR -4, 970, 940. 56
3. BT 35 58 4 A B A R -0. 3099
4. AR B4 05 15HE 22,210, 169. 43
5. BHAR JE G0 A 15 AE 1. 3292

T (1D PriddE e SHsts AN B FA NAWESE 53 & & T3, T A3 5 sebriicat KT

AR T Aoy

(2) AW CSEIGER R R AR . Bedtlieat . Hfbilo N CAE A RRfMEAshIEs ) kR
FR TG BOAREL, AR A A C s s in B4 A e E AR S s

3.2 EgHERN

3.2.1 ESHPUHEM KR RS RSB A 2 R H R

. X . . N Mg s R v
- HEKE | AEKE | skt e E = WE % | ©-0 | ©-@
® PriEZ®2) Vg ESE) @

HFE=1HA -19. 25% 2. 20% -2.97% 0.60% | —16.28% 1. 60%

TEARTH -5. 80% 2.01% -1.01% 0.55% | —4.79% 1. 46%

k4 -7.19% 1.97% 4. 55% 0.61% | —11. 74% 1. 36%

U 52. 82% 1.61% 23.91% 0.67% | 28.91% 0. 94%
HAA T

Eij&;gg;jl 32. 92% 1. 59% 27. 20% 0. 69% 5. 72% 0. 90%
% %




RIFRESIR A (LOF)2021 4E45 3 =R

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 45 L e e e e 2t 3 1) 1) sk 3 34 0k L R

TE.04% |- oo ...... b — e e ...... ...... ....... ....... ....... ...... ....... ....... ......

66.53% || ...... ...... ...... ...... ...... ...... ...... ...... _______ _______ ______ _______ _____ ______
oo M
47.52% -
38.02% -
28.51%
19.01%
9.51% -
0.00% ¥

-9.50% 4

-19.01% -

G e e et
2021-03-21 | oo

2020-02-02
0

2020-05-30
0

pr Lo L | O SR, AR ARt

01 9-06-11 {[----beeeeai e

[4r]
2
]
(]
]
v
[=2]
s
[ ]
L]

2018-12-161|--

2018-06-22
201 8-08-20 |-t
2018-10-18 |-t

o o L]

[ 2 5 65030 IR Bt — sl e S0 3 e i |
H: ARSREEFEANHEH N 2016 £ 12 A 21 H, ARSHETIHI N 2018E6 A 22 H, EH
HAN 2018 4F 6 H 22 H&E 202149 A 30 H.

L'}

3.3 HAtfetr
VE: T,

§4 EHARE

4.1 E&2E (RESLBE/NA) FHir

FEAS T G Ik G 22 PRI IR
H TE22 M i
w4 W% AW ] UEZR AL AR IR ]

P RIS | 202159 H | 10 4F 4. hE. ks
&4 | 13 H Gree Bt Pt

%4 00 3R 13 0T




RIFRESIR A (LOF)2021 4E45 3 =R

V8 UE 75 I A R A
ARG oy A0, R
BRI PRk 27 I A B
N ] R PR HE AR B A
HEZ 5 EHFR,
2021 7 2 IR
B, PATRHER KNS
WEEHB R, AT
Rt LT E R IE R
B IR AR S A
& AR G4 e R T
B IR A S R
4 (LOF) (2t 4 201,

. hE. LR
S I 2 TR
W, B
I 5 WA 7 B 9 T 26
i S 5 ETgﬁmﬁ ﬁ%igﬂ 14 FFIEIILR 2013 4

6 FIAKIEIES: ,
(£ F B ILIF R S
PRI R
T VR £ BRI

E: (D AR E . SPE ISR AR e 2 B, 5% e A A e R AR R
R MERAH BN & SRR
(2) AEZF ML SCGEMATIE 2 CIEZRAL AL R B B INED BIAR SCHIE »
4.1.1 BIRFEAFH-EETRBERELENE L E RN EE K™ RIE
T AN, Fe 2 R AE AR 53 5 8 BRI e 2
4.2 EEANRE A 22 12 -5 10U U

RGN, ARGEHEAHET (PRANRICNEIEF SRR ESVE) « FEIER A
KA A HARAT SAEAEIIIE , T ROE R A e e 7], AF WSS B 5 i S0
RN IR B 7, AR AR T I KU AR Al b, R S B AR i ARSI
I GIBAFEVEE I, R F RSO AN KT 5.

4.3 NP GHETU Y

4.3.1 AP35 HIEKIHATHH

NAVN PG RIEE R T P st hn b, LA Bt G 8, ME A oot %

WRFEHAT . ZHPAT WGP FR TS B SI &IAT, WBEIT. 5. 25 S,
%5 k13w



RIFRESIR A (LOF)2021 4E45 3 =R

IR SR 5y SERIAR T, FF H ARG BRI 41 DO 158 5 16 DLEAT R JTRIAN 52 JI PP A o

DA AW TORRCRIS A R FTE B A 7 i AT IV, e S B M R AT A IR, oL
MR IA R BHR 2, I BB IRSAEh R G BEP AT, HRLHIREA T AL, BRZS

W T TR R
KRN, B2 5 B 5 BT R AL 2 LA E RS SR A P 518,
TR SR ERIT I B8

4.3.2 FEIRZGIT AT

R EHER 2 GEFREESEHR AR AFZ G HERFEL) , AalHE T A5 5
JER 28 2y W A 2], (] s in 5ok 2665 [a] 5] 1) 52 2 A ) 1 S ) 58 2 ) e 4 A A . A wIRIAH 2
PG T RS, R TS [R I E) & 1R 1 [ R0 58 G Fabn i AT Rrat s, I 2 18] (1) [4]
W22 G0 Hre ARIZEIEAGNIIEH R IAZE S, A& FEH A m A H a0 52 5, 5k E
BY AR I 2 G DA S 58 A 3 BB O BB A B bR AT IR ZR 5 0% B 4 G 5 A A & TR R AR TR H
A28 Gy AT WA A1 o3 i o AR N B E BN E BN A R B A ES 50 5 AT F H
SR A 5y A B/ W BRI A By BRI 12U 25 2 H R A & B%IIAE 2 IR 0 IR

AEIAN, EHERFEZHAR K EHE .

4.4 WERAREEB R RS EL

2021 4 =Z=JE [ N AP i BORIE BT, A BB RIR EEAOR, SMPERIE R, K PR
SRR . REIUZRE K 2022 4, LU ahREM I N, . > e B sh A Y IEAE I
18, . B IR TR ER AR B S, IRV AT IAEN ). JATHT 2022 4 A R AAZ A K
He, KA SR ARE VERX IR AT B EHRR TR AN Q2R AL TR 5T
AT U KT S S R T ME, 7 UK SOMARTT,  BRARA R 3 A ATl

4.5 WREMAZEEKW SR
B AR IAAIE G YA 1. 3292 TC: ACH 5 IR DA LK % -1, 25%,
S A R 25 H9-2. 978

#
=
il
P2
=



RIFRESIR A (LOF)2021 4E45 3 =R

4.6 WMEMARERE ANERE ST EE Y

AN, AR M BUES: — A TAE H RS M ERa NEEAR — A AT,
AR A, AR HILESE S A TAE H R E R T LT /e . AR

N CTA] P EE I S s AT AR T R AR E B R RSO A e B HE R 0L, IR
TR AR SRR R A B RO AT S b AT M A AR A

5.1 EMRESE AR

§5 WHAAGKE

i H

s On)

B B RIEL ] (o)

R i 55

10, 621, 359. 48

45. 37

Horr B

10, 621, 359. 48

45. 37

G RB

I 5 WAL 2 $5

Hrb: fiid7

B SRR IESR

S B ERe s

B RATAE AR

KN IR Rl B

Horpre SRR KN IR B
SRl B

HAT A S & (e At

12,670, 102. 94

54.12

HAb 5™

117,952. 07

0.50

it

23,409, 414. 49

100. 00

5.2 REIRZATIL D KK B E

5.2.1 WEHIREBATI I RIIFA R R

BHE

BHE

(NE]

k5

~feiE Go)

o 2 < B S {EL EE A
(%)

RN S N4

116, 910. 00

0.53

R

60, 760. 00

0.27

il il

8, 100, 072. 00

36. 47

R B T0 YR BOKAE R

N4

498, 470. 00

2.24

Ed

7 050 13 T




RIFRESIR A (LOF)2021 4E45 3 =R

E | #3hlk 3, 107. 07 0.01
Foo| R mEE - -
G | iEiEh . g HrED) 12, 002. 41 0. 05
Ho | R Aok 181, 800. 00 0. 82
I | (EEAR . BAEAE B BRI 767, 250. 00 3.45
J | &Rl 24, 059. 00 0.11
K | =k 37, 280. 00 0.17
L | SR S R 78, 000. 00 0.35
M| BT RS 249, 399. 00 1. 12
N[ KR PREEANA L B - -
0 | ERRSS . EEAH Al RS - -
P | #HE - -
Q | BAAE TR 133, 500. 00 0. 60
R | 3Cfb. EE LR 358, 750. 00 1. 62
S | %A - -
it 10, 621, 359. 48 47. 82
5.2.2 WEHFIREATW A RRBRER BRERELHE
e ARG PIARFFABROE RS

5.3 HIRILA RUME G ES B IFE LB KN HEF 1R Z 1R 5% 4

5.3.1 REWRILEA RIME G B HFE H B K/ EF R+ 2 R R R

e | mEE | mEsk | HE G | Ak Go | Do aos

el (%)
1 300142 RRAEY) 8, 500 537, 030. 00 2. 42
2 300171 KE 11, 700 526, 617. 00 2.37
3 603833 RRIR 5 & 4, 000 523, 480. 00 2. 36
4 002594 EL 7 3tk 2, 000 499, 020. 00 2.25
5 002624 e T 30, 000 452, 400. 00 2. 04
6 000858 TR 1, 800 394, 902. 00 1.78
7 002050 AR 17, 000 386, 920. 00 1. 74
8 600519 OS] 200 366, 000. 00 1.65
9 601633 KIiRE 6, 500 341, 900. 00 1. 54
10 000568 WM 1, 500 332, 370. 00 1.50
8 71 13 ;|




KIFFERIRA(LOF)2021 4E55 3 ZEM 4G

5.3.2 HIREA RRYHE G E S BT AHE RN EEFF 2 B /M R F ik R 5
FERR B AR B A

T AREGAIRE WIARREA 2 E A N A e ik RS

5.4 REMIREFF M RN GFREAE
e AR GRS AR FFA 6

5.5 B HRILA SYHE & B 3E LU R/NERFF BT T4 i 27 B 5E A 40
TE: AREEEIR G HARREFA 657

5.6 HEHRIEA SRYHE & E ST 3E AR/ ERFRIET 42 B SCRAES R
B 2
TE: AR AR WIAR R 5 S RHIESR

5.7 REWIRIEA SOME L E S T =3 E H B RN HEF BT T4 St e R B A
T ARG AR St e BB .

5.8 EHRILA SYHE o 2 S 5= 3E Eu B RN HEFF BT T2 BUE S 5 A 40
TE: AR IR AR KA BUIE

5.9 MEWIRSESB T KB BLE 5 18 D it 3

5.9.1 REWIRAE S B HIBIRI SR A8 28 4
T TR AR F A BRI BT

5.9.2 AEEERKIE AR HBFBOR
AHE AR AR A BRI 1T

5.10 WEHREREESR BT HE R LRZ S BN EHA
5.10.1 A3 H R BB BUR

A AR IR AR [ B0 2%
5.10.2 R BR AT SH I E R 57 035 25 B 4

E: ARSI A AR KRTAE G
Foooo 13w



RIFRESIR A (LOF)2021 4E45 3 =R

5.10.3 ZAHiE R B R BB
N G AR A A SR AT [ 05

511 BRAEHRE M
5.11.1 AZEEBRERET TR IUESFH RAT E A2 BT DL AL T i 15 5L i 1 B

RN, AEESBEMIRARAEY T 2021 45 7 H 2 HYE|H EHIE I 2 =/ W8 R B AT
WEROE T (1202113 5), PR FIRRAEDEARBMARA R CLURERR “AR7 ) X
FIRARM PR AN B LR T, AFAE LT W R BR G — 2 % B R SRR P AT AN B
NEVRREAZIE (SRR EM BRI A IR A B35 RAE e 5D BRI E g il 5 B8 7 SR
FIEX I WA AT HAE PP . —RIGIREEE AR . AR EEHRAMESIRRG, M5
TR GEE 2 E ARG AR BT, IATE A w8 Z 00 S (B AE AR O _E T 2 m)0 AMR B AT A
BEsE 55t H B9 R 4e P Lt A m R ot 2w RS IR AR A5 B AR BIRE E 505 H . RIS
PR R, b A E B AR IR YA TR A TR Sl el BB IR S T (Aik R
PEHI SR 9158 6 S—— B0 sh) CRAR (4R3I B &E2HE T IARME. 1 (L
AR INED) BT R HE, T ERIE N 2 2 B I SRR E A E R B 5T 4 SO A M B
B, JRC AR B T s 5

AE TR ROy 24w A AR TR, R RS R 2 R IE R A SR R T SR
FFAERNE IS [R) N FRORBE AR o A FDREHE— 22 5838 N AR IR, D N AR e B, HEURE
PN AR N KR E S ST NP IS/ SN i R S0 B N v R B =8 PO N T =/ e e 7 G
Rt AR FE. RrERE, VISEgedr 2w M2k 2R 1) 25

AT G BN Bk BT AR BEATHE— D TR T, N R A AR m R B
B A R SE BT RE M, DRI AR 8 B A0 FR TR SR IR BB I R R AR AR o ARG B Bk
TR AR BT RAE P A7 5 M IR EE RN A m] I R R . W T AR ESAE R, FATREF
FREERIE

bR EIRIE OO, AR N AR S B AT+ 44U B R AT AR R IRAFAE R B BB T TS %%
A, BRAEAR T g ] AT — A 2B AT DT AR TS .

I

5.11.2 ZEHBHIRT 42 B H 2 S R E 1% 1% 8 5 T OL I B
RGN, AR BB IAT A2 R, B 2 e A R I 48 e B S IR 2 AR B

S5

%010 71 13 ;W



RIFRESIR A (LOF)2021 4E45 3 =R

5.11.3 HABEF=HI R

Frs ey

s o)

A7 PRAIE

15, 632. 69

JSIUSCHE 3 Sk

IS A

YA 2

1, 515. 64

ISEGAEN

100, 803. 74

FoAt NYSGK

FoAth

| N ||| > |W|DN |~

ait

117, 952. 07

5.11.4 REWIRFFH B4 T 5 B0 K TR H 657 4

TE: AT AR WIAR A A5 B Al 56 5157

5.11.5 & WA AT+ 44 R A7 FE i 52 PR 1% O i U B

T ARG AR IR AT+ 4 B S A AR A2 PR B SE

5.11.6 TEAGHRE FEREASC TR

AT DO TN R R 2 Fo i (B o 2 < B v R B B 0 2 AN 5 51 T REA R 2%

§ 6 FFIRAEE RS

HRL:
i T ST A B A 16,611, 279. 92
0 5 13 ] 5 4 Y g 40 2,078, 462. 96
U s T 1) 35 4 U ] 47 20 1, 980, 560. 60

7 YT IR) 3 7 o0 A2 B A (A8t b L7 ="
F5D

T AR S 0 LS 0

16, 709, 182. 28

#
b=
H
e
b=




KIFFERIRA(LOF)2021 4E55 3 ZEM 4G

§7 ZEEEANCHERRERRAREEER

71 E&EBARFHFESHBRIER

e ARG, AREGEPHNRFSE ARSI

7.2 ZR&EBENZHERRERRFEET S
TE: AR ARG E BRI BRI, WA SESRASE G A

§8 MMBRERRNAMEZEFR

8.1 EMNE—REEFHFESHILAIETBGET 20%K1E R

TE: AIREIIA, AR SR 1 S e A A 3k B B R I 20%F) 15 L«

8.2 MBHRERRNHMERER
Vs ARSI, AR R U R A B

§9 BENMHHEZ

9.1 FEXMHFHER

v FR I M 2 e AR A R T B VR A IR SR 15 3 4 (LOF) ST IR S0
CARUFAE e RIE I B IR A BUIE 4% Tk 4 (LOF) 2: 4 & [A))
CARMFFE Jo R C B R & BIIE 7 48 B 5 4 (LOF) #5231 -5)
CHR A e RTE T B VR A BOIE 5 8 52 56 4 (LOF) #E8 P

R E ML TR AL B

6. FEGFEE NS HEREAAT . B

o AR U A 48 1 % T 4

—_

[\
/

w
/

o~
7/

()]
P

\]

%12 7 313

p=i|



KIFFERIRA(LOF)2021 4E55 3 ZEM 4G

9.2 TFRU S
HEEMN, EETE AL,

9.3 EH AR
e H AT B R] S DR A ) o AT RS AR f5, 764 HEI R N B b SC AR R & B .

RESEEARIELF
2021 £ 10 A 27 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


