KBMIRER T SEE

2021 4

.
[
|—a

512

=ERE

20213 A 31 H

HEFEAN: KBESEEFRAH
HETXEN: PEHEBITROERAH
WEXEH HBA: 202144 8 22 H



K TR %M 2021 4658 | MRS

§1 EERR

ARG T S e 0 FE I AR TR A 1 R 12 SR o KR
FEXT I A AR B AR AN S P AR AR AN i) G BT

FRIEGHTE NP AT IR IR A AR A S S & R, T 2021 42 4 A 20 FAZ I T A4
B SRR SRR A AN, ES A A AR IO, 1R SRR
BN Ui

AN R LRSS H . B 520 5 U BRI R & 580, (EATRIERE S —
Fil.

o)

SRR SR AR AR KR BTG MK, B0 AR A W A58 DR SRR AT 20 ] 32 AR
e IR EE AR
AR IS ERR A 1
AAREHIE 2021 4F 01 5 01 Hig= 03 7 31 Hik.

§2 EE RN

FE 4 TR KIR T ER
HEFARY 000615
A (YN LRI
A FAMH 2014 46 H 25 H

et BAA I 4 B i B

10, 099, 420, 105. 38 1

BB H AR

FEORIEA &2 A VEM RAFRAIPE AT IE T, I3 3R
Rk G LB HE R R FL o

— IR E NS R EMATH I, ariiinEs
MBUFBORAAL, PE 2GBTS 1T TR IR .

TRBRCE G ARYEAS RIS B A F AR SRR 4544
TEENTERE bR WS as KT 11T 37 i e 55 R A R 201 B2

BV S P EL EAA
SRR RN R AR, (5
Yi. VOSHMERGRR, B R G R AL R
HRARXE AR RO . AR . s PEIR L B
BIR HBRHEA S A SRR

Il S B BTN RRIRE (BUR)
K N4, BT 507 4 h 0 A

AR 3 SR, LU RIS (T R e R ARG
AR RIS,

EEEIA K 4 AT IR A

EEHEA o AT I PR A

TR I 4 R ;?Iﬁih KTV EMB | KSR T% 55

B2 16 I




K TR %M 2021 4658 | MRS

@ 4> I A AL G AR 000615 004568 010051
75,337,772.8 | 8,171,571,231.5 | 1,852,511, 100.9
ﬁ: /\ /\ k \'—‘1 IL_Z',A, ) ) . b bl b . b bl b .
et WK g 43 2 4 1 4 B e - 6 1 5

§3 EEMFEIFMESIHERI

3.1 XEWYHER

AL NRMIT

L EM SRR

WAER (2021 4F1 A1 H — 2021463 A 31 H )

Kyl Lo 5 1%

KL THRELRT B

KL TRERMC

A
1. AWIC IR 444, 673. 89 71, 330, 301. 70 8,221, 015. 70
2. AHAF)IHE 444, 673. 89 71, 330, 301. 70 8,221, 015. 70

3. WIREET A

15, 337, 772. 87

8,171, 571, 231. 56

1,852,511, 100. 95

T AHCSEHGER R e A RSO el HAiN ORE 2 et shiias) fnkk
ARG E I RE AR A e BT in EA A fe i E A shiat, T iemiiinite
KPR RAVEZ S, B, A BRI A%, A O ST RS 1A IR ) U 4

3.2 EEIHERH

3.2.1 E&HBUFHEBE R KI5 R LS LB A 28 ZR i EE R

K THEERMA
GHENS | IS AR | gk | RSt
92 " - | T O-@ | @—®@
O HZEO HRZERO | HWENUEED
k=g
H 0. 5242% 0.0010% 0. 0863% 0. 0000% 0.4379% | 0.0010%
BEAA
f;\ 1. 1395% 0.0011% 0. 1745% 0. 0000% 0.9650% | 0.0011%
o —4F 2. 0552% 0. 0012% 0. 3500% 0. 0000% 1.7052% | 0.0012%
R =4 7.6963% 0. 0017% 1.0510% 0. 0000% 0. 6453% | 0.0017%
o ETAE 14. 6562% 0. 0037% 1. 7510% 0. 0000% | 12.9052% | 0. 0037%
HIE 4t
EER G 22.3137% 0. 0085% 2. 3704% 0. 0000% | 19.9433% | 0. 0085%
74

b=l
H
N
p=i




KI5

TR 2021 55 1 BERSE

K Lo xERMB
e HEWER | eENE R | kGiteiEsE | SRR -6 | @@
o b _ _
® HZ@ HNEEOG | mEMEED
i £ =4
= ' 0.5714% 0.0010% 0. 0863% 0.0000% | 0.4851% | 0.0010%
H
LESNA
é” 1. 2353% 0.0011% 0. 1745% 0.0000% | 1.0608% | 0.0011%
k4 2. 2488% 0.0012% 0. 3500% 0.0000% | 1.8988% | 0.0012%
kA 8.3125% 0.0017% 1. 0510% 0.0000% | 7.2615% | 0.0017%
AR - - - - - -
HEES A
[A] A= 5k 12. 8964% 0. 0027% 1. 3827% 0.0000% | 11.5137% | 0. 0027%
£4
JK:UJQI{JZIEJ\W
HHEIE R | ERGE RS | WbgitbiEdE | Mhg: bR HER
Bt O-6 | @@
©) HZQ HWIREEOG | HmEEED
o=
= i ' 0.5714% 0.0010% 0. 0863% 0.0000% | 0.4851% | 0.0010%
LSRN
i 1. 2275% 0.0012% 0. 1745% 0.0000% | 1.0530% | 0.0012%
ok —4E - - - - - -
HE=5 - - - - - -
P T - - - - - -
HEE&E
[ A= Rk 1. 2348% 0. 0024% 0.1975% 0.0000% | 1.0373% | 0.0024%
24
VE: ARSI D BCHE H 455 A 5.
47 16 I




K THRERT 2021 F£5 1 ZERE

3.2.2 BESSFAERURES RIHFEH KRS &I S5 FRHNLS R A S

5 3lin]ads
AZR R G BT 1 R 2 5 R 20t U A W R R ) B sk E 34 LR B

22.31% +

20.08% -

17.85% -

oo
: ;
M -
o -
Wl
_ =

[ ] [
L] L] L]

— ARk P (RO i

0
09 F-03-05 |- b
T 0F A b

o
[y}
'
]
—
'
=+ Lo
—
[
L'}

-
L
-
£

ARl L R R T




K THRERT 2021 F£5 1 ZERE

G B

bt 4 e o e 2 ZE 10 G 5P ik A

e

S0

B G B T i Rl i A 5 LU b

&
o
=
i
-

10.32% -

G.45% -

0.00% -

rOE-E0-LZ0E

Fdb-kO-LZ0E

re0-1L-0z0g

r9c-g0-0Z0t

r5L-90-0Z08

F¥0-¥0-0202

rel-0-0Z08

FCb-bL-E 0T

rLO-B0-6 10T

FOL-FO-6 10T

rac-0-6 10T

S AN

re0-60-8 102

FE-r0-8 10T

|rc0-co-g810c

Arci-bE-4 k0T

FE-E0-LL0E

FE0-40-2 108

S0C-v0-L 0T

| — B Ak i vk RO Rk — Bl S R ol e

_._HJ\

/
N

=



K THRERT 2021 F£5 1 ZERE

CEfe G v i (U i 38 5 R UM 40t b A e 4 32 119 B S 35 50 L P

r_il-| r_il-u rlg r_il'i I'ID
— 4 = — Lo}

' | ' '
-— -— o L] [}
— — — — —

' ' ' '
= = = = =
[ o [} (o] Lo}
] = = ] =
L] [} [} L] [}

[ ]

2020-10-17
2020-11-06

[
—
f
(=7
=
|
=
o
=
[}

2020-089-07 4

L]

[— ot e B ki OB et — Cofll S S REE I Tl |

T OARES FMEAREERTEEORE: e, WIRE 1EN G5 1 4 MIRITER. it
FREE . A RAT YR . FDAF R RIRIIBRAE 397 REAA (55 397 R) WIfiid:. dEamb il fi
SRbB TR L BT SCRFIESR. P ENEM 2 TP E N RERAT AT Al B R AR s TR B8 T i
TH,

QOAZEEHECHI ARG EFRERZ HE 3 M N Eelln, #0550 & e a2 e

BIRZE

§4 BEEARSE

4.1 HELE (RESZE/ND f{ih

ARG NEEZEBIR | RNk
a4 1% ]
(ERUNER BAEH FRR

TR Ve E KIRTH | 2017 46 - 134 | B, hEEE, wit, SR




K TR %M 2021 4658 | MRS

EGITNES H 22 H E LT FRM. 2008 4F 5 A#EA
WFEEM KIRE S E A RA A, BT
FE A5 BATIRBEER TA S, B

I KIFE G NG SR e e
WA LT}/ LI
SE I
420

it}
I#] 52 i 7
HifEllSE2 5, HEEE, i, BfA 14

H, KR ARG, R

M. KT TIRYIAA M ARAT AT R

2014 £ 6
AREEST | WESM. - 12 4E | &¥B. 2009 4F 3 H#EAKI
Kol 2 nel IGEHAWRAR, YHEET

ERM. K TRBE RG24 5 5 [ Wk
R AR 1) BT A
Eeam

T OLBRAERH . B H IR 2 w80 vesE AR S H RS
QUEFF M AE IR AT 7 OB MAIE SR B2 CIEZRAL A N AR A BRI M) BOAR G E

4.2 EENIHRE A A2 S8 VE -5 15 0L

AAREHIN, ARGEHNRET T QEFREEEE) . (K IRER Mt eite
B A QLA , PLRSHAE A B Bt 00 S 0 AT IS Y 2R 5™, RS
ANEVE RS RTSE N » BT NSRRI A 2, R USROS Skl e G hR
ZUEAMRIE I DL, TP A FER B RS ST ERAE A 21 S BUE &M BRSO, A EAER
FHIR B AR AT

4.3 APEHETUH




K TR %M 2021 4658 | MRS

4.3.1 AP HEKIPATED

REHIN, AR SEBNTHEIAT T GEFF SRR B G E B AR AT 56 R T E L) A (K
PRI B E BT IR A R AT B E BRI D HIE, AFRBBE A SAE 7 AT

AT B BN T MR AN R 1B 2H 5 Z TRV ) B 0 52 5 5 6F [R) 10528 5 (A A 22 AT 25 20
SEMIH R AT AR o ARSI IOy, A e BT Bt 4L A 1R 22 5 i 228
FEABIEE N, S5 R G A S BRI 2 ] i BE A RILE

4.3.2 FRHEZHIT AT TR
WE AR KA EAAERE LT N, BARARES S50 H AT 5N R H RIA5E
Gy IRAE R (P BN A by B AZAIE I 2 H A B BRI G

4.4 W5 AR GEF RS ABAES

—ZfE, EAZER DB, S5EsIRERE, BRIRSGHIAh, STr iR R A
WHEHS, REMBBUYIKNG KO, SHORE, EREE KM, Hrig iz g im 6k
NS, 36 EEHTBU W R R R AN, R R ST, O HE BRI BORIEO SR
STt 2 2 IR ] o

irhis—FERBERY, MXEFER, FRZHP AT, JF B DA, Rl
LT WH TR RE, BB “BIROVE” RAMRFEM, FERETWRE T,
XEAR B RS " AIRE P B RRAS o AT — TR B AL AN 7 SR “HEBD PR DTN R
BE— B RAR”, SEE AR IR Sk BRI RIE 5 o T ZR R 2] T 25t fa 5 1%
B, U5Hs ORE 7 i i 3h B0 R

(B A 2 < — R LA BE BT, BATEE T AR GAT R I, 72— = A B
PIFECE, P 2R R e TP R T P SE R A SR T, BRATDREAE DRI S sl 2 = AT 4R T
ZPMER T bR BC BN 2, IR SR OUICECE, i & rl s KT .

4.5 MEHNESHN SR
A R TR0 A R AN E IR RN 0. 5242%; KINTHE LM B Ak h
BB RS 0N 0. 5714%; KIRTHEHM C M BUFEWRIF AN 0. 5714%; [ LS LS HE

5N 0. 0863%.



KIN T o %

TR 2021 55 1 BERSE

4.6 MERARERFH ANBRES T = HERE LY
AN, AEETEHERBAE D

§5 HRAEME

5.1 MEMRESE-HEHMN

7 TiH o  lGI) HIEEE B RFERIEER (%)
1 [i] 52 AL 7 #5 % 5, 208, 904, 199. 44 49. 23
Hrp. fii 5, 208, 904, 199. 44 49. 23
B S RIS ) -
4 3, 146, 538, 895. 31
2 DS 29. 74
e SE W IR  1 SEN B )
R SRl e
1717 2k R S AN
3 ?_%{TTTA R &N S 2, 200, 484, 081. 85 20. 80
T
HoAth Bt 7= 25, 393, 165. 28 0.24
it 10, 581, 320, 341. 88 100. 00
5.2 GG RIERMBEIE L
e TiH RSB E B (%)
1 | B A5 5 Rl D ik 5 4 0 7.93
Horpre SR [n] ) ¢ -
e (IH SR On) [HEREEFIER S (%)
2 | HAR 55 nl ) s 5% 42 4 478, 149, 360. 92 4.73

b K aCInl i R

FE: 3R P 15077 (B A A B A% 01 o i 4 BB O L Dl o BT P A 58 o L RIBRE AR o B 1

1 L A5 ) g B 244

37 IE B ) 3R e RAGE S 2 S B 1$E I 20%H9 Ui B

TE: ARG AR I N 5155 L (R ) 9% <

%10

REBUR L

7316 I

BEHFHEIN 20%.




K TR %M 2021 4658 | MRS

5.3 H£ERHASTHRKFAR
5.3.1 HRAGTFHIRKRBIRELRF L

i H RE

T IR 5% B 20 -1 S 90 AR IR 57

WA ISR A SRR IR B | 59

WA HIA RS A G TERIRBIRBARE | 24

MEH BB & FIIRRBIRED 120 RIEHLUEHA
VE: A AR P ST AL B PR AR B AR R AR 120 KB

5.3.2 G HRBBA AR R 53475 Lol

- 4 FHAMR = G &Rl | A HR A6 5 R &% =18 E
e RAETIR LB (%) LB (%

1 30 KL 55. 01 4,73

b FRAFELIRIT 397
EN LRI BT

2 30 K (%) -60 K 8. 39 -

b JRAFELRIT 397
RIS A A

3 60 K (%) -90 K 24. 87 -

b FRAFELRIT 397
RIS A At

4 90 K (£5)-120 K 0.98 -

b FRAFELEIT 397
RIS A 2 A

5 120 R (F)-397 X (£ 15. 27 -

Forpr: A7 SR 397
K IRE-Bh A R Aot

=ann 104. 52 4.73

5.4 MEMNBRAGTIRKFEYEIE 240 KRGS UHA
T ARG AR I P A PRI AR AR SR R A R 240 R

o110 e 1w



K T 5% 5 1%

M 2021 “E28 1 HEWRE

5.5 WREMREFF AT RMMERRAE

Fe 5% i Fh WERRA (5D H S PR E LR (%)
1 H K - -
2 P47 ZE - -
3 ERfiTE 649, 846, 142. 55 6. 43
Hdr: BURYE SR 649, 846, 142. 55 6. 43
4 g5 - -
5 Al 5 B R % 2 320, 004, 754. 51 3.17
6 I S - -
7 ERIZeA: 4,239, 053, 302. 38 41.97
8 HoAh - -
9 | &it 5, 208, 904, 199. 44 51.58
0 T RAF LA 397 KEF - -
I E eSS
5.6 WMERIKREHER A LIS T2 HE B K/ KT+ 2 R 3E0R i 4
. v e b3S R IR E
75 AR HHELR | RERE (K | MAHRA G e
Eesl (%)
21 Vi R ARAT
1 112109116 AT 5,000,000 | 497, 238, 531. 38 4. 92
CD116
21 A5 iBARAT
2 112106012 SRR 4,000,000 | 399, 226, 534. 02 3.95
CDO12
21 FIARAT
3 112195597 TREYT 3,000,000 | 298,343, 118. 82 2.95
CDO051
20 ) RARAT
4 112020250 JRRAT 3,000, 000 | 297, 995, 586. 91 2.95
CD250
5 200403 | 20 A%k 03 2,800,000 | 279, 826, 962. 90 2.77
o]
6 072100008 RITUESS 2,000, 000 | 200, 000, 465. 62 1.98
CP001
21 R AT
7 112109032 AT 2,000,000 | 199, 608, 734. 51 1.98
CD032
20 B AR AT
8 112084801 FIEURAT 2,000,000 | 199, 479, 387. 25 1.98
CD100
20 M4V ERAT
9 112010167 kAT 2,000,000 | 199, 274, 943. 50 1.97
CD167
20 P [E4RAT
10 112004061 Eplzﬁigi 2,000,000 | 199, 220, 483. 07 1.97




K TR %M 2021 4658 | MRS

5.7 ‘BT RN 5 PR BRATE 1 R 12 < B 7 15+ PO i 125

i H i 3 17 1O
45 HA P O 28 5 ) 4 X ELPE 0. 25 (F5) —0. 5%a] TR 3L 0
i P O 20 B 1) e e AL 0. 0515%
5 A i 9 R ) AL AE -0. 0809%
i 5 W A AR H O 9 55 1) 48 0 P 7 5P 3548 0. 0189%

A P 7 S B Y X E A B 0. 25% 1 UL B BA
VE: AHE G ACHL 9 AR 2 6 G B B R 500 (RIS B 0. 25%A0 0L

55 5 Py IE AR 25 BE Y 80t (EA 2 0. 5% 1L 5t B
VE: A AR T PO A A T AR G B (RO AR LA ) 0. 5%«

5.8 5 HIRIERER A o5 G T 3B LB R BT+ 42 B SCRAES 3R
e
T ARG AHR G AR A 5™ SRR

5.9 HHRASHREME
5.9.1 FE& M H

AREEGAME R MR AT, RIS R ASEN AR TR, 4% SEFR A2 25 18 H SN I 1) i
WS, EHRRAASIIARER, BHIHMER . RS RANISFRM 158 5
SR AN E IR S B A . ARSEE R H 5 AR RS BN A 4G A 4EFFLE 1. 0000 JT.
5.9.2 AESRFKE T2 RAT R A2 2R A DR AT HIE 5L H 3 B3

AR A TE ST AT T A USRI R BT SCIEARAT . TRARAT . B RUIRAT . DOARAT
W EARAT AT AR AN, HAIESR M R AT F A BB IS B S I R A B gw i) H A — 42
N2 B ATFETT . AT ST .

AR 1WA PR )= A AT BAT BUL §1E B A TR :

R AR R RARAT A A PR AR (TRIFRERRAT) BRI L5 E T I RE T Aotk 5545 56
i, 12020 4 8 ] 10 #_EHEERORME SRy Ak AT K

AR EARAT IR I B B R A 2 (RIRRIR I ) AMIATEUAETHE B ATTFE:

ASERAT IR AR AR (EAAEERIT) RSB RAT IR bR Bl (EAST) R i &

%13 W 16 I



K TR %M 2021 4658 | MRS

e AR IOEAFAE A RIS AT NS R, T 2020 4E 4 A 20 Hk b BRI 2 b LT

R T AR LR MR A AT AT B 5 B A TP

TURHAT A A R AR GERRTERET) BIRAEALSS RIBAT R N BRI B . 55 B
PLZEH, T 2020 45 10 H 16 H BT AR LRI R AL LA 3K

R BN RARAT R 5 AT A AR AT BUL B1E B A TR &

P S ERAT IR A PR A ) (RIFRE IRRAT) IR RLE JEAT 2 1 S R0 U555 %8 1, T 2020
12 7 28 Hgh [E N RARAT Bt 4T AR LA ST 3K

R AR AR LR MR AT 14T B 5 B A TP

POVHAT AR A IR A R CGRRROARAT) BIFEDLH S @A G, RAEEEARI, KA
TE T BORAAEaR BRI B8 B I AR B AT (E DR B i A ARV i e LS R 0 i
Ti MBS ITHELR, T 2020 4F 8 H 31 Hg AR @ R OR i R b AT K.

AR A N RARATAR N A0 SUAT A AR AT BUL THE B AR

POVHAT IR A IR A R CGRRROLARAT) BUATCIENU R B HASE HR Sy, HARE LA O H
B, M B K S AR AR T i — B RE S e d, T 2020 4E 9 A 4 HEhE
N BRARATAE M LS AT A LT 3K

R P EARAT AR M B R A S (IR IR 2D A MATEUEIE R ATFE:

T E AT A IR AR CRIFRH EARAT) B B AT I B br e (LB (EAST) R i &
FEARIROEFEMICRIRE AT MR H, T 2020 48 4 A 20 H b AR 24 UL

T E AT A IR AR CRIFRH EARAT) BRI B ARAT IR0l 7™ it AU S AR G i vk i
79, T 2020 4 12 1 B EER ORI 2 b LT R

AEEEEE/NANNA, HISEMET OS5, TBUE T ee th & TF . B2k
b S AR L —E G E RN 5 LB, T AR ARSI % I T E K . AR S 2 F K
M J i A TR R S 2 ) 5 R B o B, R AR B S R P, 48 T 50 B SRR 7 0 21 ¥ R BT CD116.
21 R ERAT CD032. 21 AZIEARAT CDO12. 21 TIARAT CDO51. 20 B HLERAT CD100. 20 % MLARAT

CD167. 20 A [E 24T CDO61 AT T ¥,

5.9.3 HAWE = HIAL

e B i &8 )

1 7 PRIIE 4 _
ISR 25375 B3 K -

3| RCRLE 24, 316, 013. 96

14 W 316

p=|




K TR %M 2021 4658 | MRS

JSZVAT HE AR

1,077, 151. 32

HoAth YR

HAth

N || O

At

25, 393, 165. 28

5.9.4 HBRA GRS MHERFHAMICFHIR I

TP OB, 42T 0 £ 02 R TR 7E R
§6 TTIHE & B3

LX ARG

K TR LM B

KITHFELRMC

12,397, 190, 146. 91

810, 949, 532. 17

25,619, 477,018. 79

5,193, 067, 316. 01

29, 845, 095, 934. 14

4,151, 505, 747. 23

IiH K THERMA
e W) 3 4 0y A A 91, 280, 141. 59
5 HA 3 e 3 4 5 R 4y 59, 805, 860. 27
At BT 1) 5 4 I [ 7 75, 748, 228. 99
s A A AR 3 4 1 U A 75, 337, 772. 87

8,171,571, 231. 56

1,852,511, 100. 95

§7 HR&EEHENGHERRERRARE ST 5 WA

TE: AR HIASE G B RIZ A 5 e AR .

§8 HMBHE R EMERRER

8.1 REHNE—RRERFEESHBLHIERIEGET 20%H)1F

T AR A T B — PR B R SR e L A B BRI 20% )15 DL«

8.2 B EE RNMEERFS

T AR I TER N 1 5 R Hofh L EAE S

15 7 e




K TR %M 2021 4658 | MRS

§9 HENXMFAZR

9.1 £EXHEF
1. A ERIE W2 e K I %8 5= 1% i i 32 4 % S 1 S
2. (KW ILHREFHRMEHEEREEEF)

(K TRFERDHIHEESLE T

@

5. FESEB N F BRI EL R
&

b 55 SRR B

9.2 FFUH R
IR R T AR H X 25 H % 6009 S 3t A& 41 2

9.3 EFHR
P AT IR A I RISE G R A A S 2R A b, W e, AT AR S A KISt 4
B PR A 7.

B E: 0755-23982338
RS HIE: 400-8868-666

M55 : www. ccfund. com. cn

%16 T F 16

p=|



