R 8 BSEEHZEH TR
2021 FE5 1 BEWRSE

BT RIEEAN: BRRFIESETEEHARAF
Rt REEN: REEARBEITRNERAF LEST
WERME: 20214£ 1 H 1 H-202143 31 H

WEXRHHAR: 20214604 F 22 H



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 RITAHE 8 SEA T E H IR

B[R AR BB (] - 20187 H 17 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) 699, 064, 447. 02
AIAFNE (o) -44, 375, 959. 71
WA B 74 BRI AT 43 O R 99, 505, 410. 43
AR BHE () 1. 8594
HIAR 30 R HE{E Oo) 1. 8594
A HA BT P BRI E I R -5.97%
B BRI R E I K 85. 94%

TE: ARG TR AT 2 BEAE AN E R IORRE BN TR A SR, PA_E 55 4abn A
(ERLE Sk SRS Sy P NG R R SN e ¥ - (1O s S

&
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

140. 00%
120. 00%
100. 00%
F- 80. 00%
1

£ 60.00%
40. 00%
20.00%
0. 00%

[ M~ =] = = o [T el L vl o o o — o =+ =+ o r~ M~ -—

-— (== o o — (=] o4 ~— (=) o — (=] (=] o4 — (=) o ~— (== o

K N L T N L T

(=] (=] — — o o o (=] (=] — — o o o o (=] — ~— (=] (=]

O L

— — — — — — — — — — — o ] ] ] o [ [ o o

[=] [=] (=) (=) (=) (=) (=) (=] [=] [=] o (=) (=) (=) (=) (=] (=] (=] [=] [=]

[} [} o o o4 o4 o4 (o} (o} [} o o o od od (o} (o} (o} [} [}

[— RitpEmrE — ISR eREE|

P AR AT
= BrEETRREAaRE

(—) B AHEEL

1 B o $E % 565, 813, 912. 77 79.97
Hrp: BENKRE 504, 856, 875. 47 71.35
A Bt 60, 957, 037. 30 8. 62

2 fii] 52 WA s $E TR 8, 664. 81 0.00
Hrp: g 8, 664. 81 0. 00

B SRS - -

3 | Eein - -
4 | GRLATAE IR - -
5 | ENRE ST - -
6 BATER G E AT 4 141, 627, 381. 94 20. 02
7 Hoptr 5% 102, 115. 30 0.01
8 | A 707, 552, 074. 82 100. 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



000568 PN 332, 900. 00 74,909, 158. 00 10. 72
600519 HINFE 26, 195. 00 52, 625, 755. 00 7.53
000799 T LI 265, 500. 00 40, 398, 480. 00 5.78
601888 Hh [ 130, 600. 00 39, 974, 048. 00 5.72
600132 B R L 298, 832. 00 33, 257, 013. 28 4.76
000858 TR 119, 100. 00 31, 916, 418. 00 4.57
02269 Z4RHEY) 387, 000. 00 31, 841, 702. 10 4.55
300015 % /K AR AL 461, 383. 00 27, 336, 942. 75 3.91
00291 A L 496, 000. 00 25, 550, 795. 20 3.65
300760 R EST 62, 500. 00 24, 944, 375. 00 3.57

e XTRE A+H B EWRIBCEE, SHFHEA RIMES SHF, FHZIRA R B2
o

(=) AL IE A7 578 B R B 1B LB R/ INHE PP B I 4% 1522 I 2

128136 A2 77.00 8, 664. 81 0. 00

(P9 5 SUIA 2 T AR o B 7 A BT R B 7 19 B AP R /INHR P (R T+ 44 B 7 S F
UEZs A Al
AP BT R AR WIACR R B SORRIES

() i SRS AR o 587 BT R B 148 LU B R/ INHE P AR I 147 2k < W 40
A TR AR AR B 4

(N) I AR AR 7 587 BEH Rl B B LU B R/ INHE PP A i+ 42 390U 2
AR P BT R AAR S AR A IR

(b)) R HIRI BB B0
ARG B RIAIR S IR R R HITL

ON) 5 AR AR 7 587 BEH Rl B 38 LU B R/ INHE PP B I+ 44 BUIE I 2
AR AE R AAR 3 AR A AUEE



(U B #E ks ATAHE 5L

ARG B RIAR IR, e ANFIESR A2 5 i BRAT TR T 3 65057 IE (R 52 53 JE B
St R IE SR R AR B

. EEANBRKE

(—) WA HEFR

BRAHMA Fh IEFR AL AR R FETHEZN

FARIIE SR B E A
PR 2% =) R 5 A 2 3¢ T i A
S, BHas, HRY
ZuEm L, ML 13
F, BEEEEETTR,
HE RS 13 45 R R AR e B
i R P ] B 5 B R T A
W, RIS BE
ARAFIPITESE . L
TN RSB BB B
ZW (ERFITE, WEFE
MR R 4%

>
i

ity

(=) 5B SRngs [m] ot 5 e 22

—FETSBRAE RN, SHGHEEN TEORIRE . Rk, HE A E s
B RN, WKL R, RIS .

PNy v [ 22 B e e R BEA T BOA R B2 . TRRINZLA], B2 XL RIAN A PRAT
A, R A e by BT O BRZG . RO ARIR R AR LA R is
AT

PAPE TR AR TR A HNEN, B B R tiEs2smirle, B R BRIy m
NGRS VAPSES R EDNG: P S50 St TE R a Ay EIE 98

(=) W15 LT
Ly 152 5y i B HU3AT 15 DL ) L T
ARG P BRI BN — BT AP R AT B A THRIAN AL &, 3 I Ml <y A

(b FEATURE B RGN 505 SUAE & AT PR 2058 5y A P 3AT o RS A, AR ]
FERAT T CRIGRITUEIF B = B B R A R A A G IEE) S RE

2« FHAZ AT NI T IR
ARG P BRI R RS R R AL ST BRI A %07 TR R AR K

% 5 T1/3k 91T




EOATREEEI, RIBBLAREZ S ATHNILER: RN RS AL

Kt

B, BEANBEBRRSE

FENEPRE R GEEHRTE).

N BER. FTER. SR THEEME. TR ANZAT R

(—) B BRI B H 5%
A ARMT

R B BRI RS A
R 2 2R

2,782,255.01 2, 460, 755. 40

e (D IR =EAR 1 5% ETRRITE,
(2) $Zar—HiFRIB a5, I H R, % H S
(3) FERHEINEW T
G=1 XA+ R
G oNBEH MRS, i ART—H 8.

(=) B BRI 9t
A ARMIT

SR LR B B B R NS A
FEE %

370, 967. 34 328, 100. 74

e (D) FHE B 0. 2%4F 2 Zait-42.
(2) Fat—HitRIE = 3E 5, B, % H 3.
(3 FERHHEINEW R
T=1 XFHEE P+ UE KM
T N8 HMIHEMFEE 5, i A —H I8l .

(=) g
A AR

% 65/t 911



Bl |

_ ‘ _
e (D MEGHRE T HOVA R P& H R 200 L e R I H BoA R 8 BRIk H .
By B8 B R AL SR LLZ 8 2 5 H (IS 5 O 588 BRI o
H, #2502 55 H) EARUSHRM THE H IR et 2 R, Tkt
e ) v

A-EB 360

R=Tx?x 100%

A RO GHRIH T2 B 1 R TSR A

B NZEEM S5 H K Rt AL

C NZEMHS 5 H I AL s

D NZEMH S5 HS5ARUOLGHRIN T2 H 18157 R

DR RANEE/: &5 €

S HARBOL SR, % E S BRI B LI R 2 5, T BRI SR
R

FAE R (R | tHRLEH | M SER (HiD TH5EIE

R<5% 0 H; =0

H; = min (H,, Hg)
.
H, = Div x F x 20%;

Div NAIR 4 H B 3 41450
R>5% 20% -
Hy = (o [R—E%‘IX?D%xchxi—ZH-}
=T mET e 360 L

TTHONIZZER IS 5 HZ AR SHRITHE F YR R
N ISRl
FOZEE SR SR M 473 8

2) ZFENIR H H B8 B R 2k H SRR SR
IR H Es 7 BRI 2%k SO SR 0, 38 H H eicst g BRI 2%k H Ok S
$EH, ZETE BRI AU L SR an -

FEE R (R | THRIEH | LSHR (i) T8

R<5% 0 H; =0

&
~N
b=
pad
o
b=l




R>5%

20%

H; = max (0s (R—5%) X 20% X CXF X == —EIH; )
Horp.
TUTHONIZE MBS S H E AU SHRI TR B I R

THR DL SR 2 A
FAZEE SR B SR (14 o

(2) MGk AT
HIE BN B N A2 SHR kR <, 308 AT 5 TR H AR SHRE R #k4s Eid

ZEENLR B BN o Rk B B0 A E AU, B S HNU R L SR S A 4 B BN .

4. AMEHF - EETRIR R W o miE R

AN, AT B RR AT IR R 7

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

(—) HEEHAH

AR I A B BRI R R A A R AR AR .

() W rPRBRN R 1 B

AR B

EHAESE. HH. NDAGLEERESS

AR 5 D

B L SKPE ANBE Kb R 2 5

T

HEXE: 0. 0~50. 50~100. 100~500. 500~1000. 1000~2000. >2000

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

(V9D HoAt

AR S P AR B B R 5 U I A R O

3 8 Ji/3: 9 T




LRSS R EEARAF
2021 4204 A 22 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）公司关联人员的持有情况
	（三）重大关联交易情况
	（四）其他


