RFLARMK T SRR =EHITR
2021 £55 1 EFRE

BT RIEEAN: BRRFIESETEEHARAF
REETRFEEN: FERITROAERAF LEST
WERME: 20214£ 1 H 1 H-202143 31 H
WEXRHHAR: 20214604 F 22 H

B 1U/3 9



HERR

AT BRI BN R LRSI A5 < B U B 0 S U B AT O P A B8 77 BTl %
77 ABAMRIEAS B B2 A

ARG PE BRI AR SO AR ANEI . $BA X, BBTE AR IR BT ok
I NLAF 20 B e A B 7 A B Rl ) S s A5

Aty TP 55 SRR T

—, EXER

FrEE R 2R RITLIAM T SEAT S 1R
B[R AR BB (] - 20194 12 A 10 H

(RPN LR TTUEFE R E AR AT

FEEN: HERITIRE R AR LT

—. BEEEIRIEE R

(—) EEW 5 Hahr

EN N
WIR Bt r=4E (On) 170, 071, 977. 36
AIAFNE (o) 3, 316, 500. 66
WA B 74 BRI AT 23 B R 2, 846, 198. 73
AR BHE () 1. 0393
HIAR 30 R HE{E Oo) 1.1643
A HA BT P BRI E I R 1. 99%
B BRI R E I K 16. 73%

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

18.00%
16.00%
14.00%
12.00%
Bk 10.00%
- 8. 00%
6. 00%
4.00%
2. 00%
0.00%

(=] =+ o [nt] o o o o r~ In] -0 [=] [fe] (=1 =+ o o ~ =t —

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

K N

— [=1 (=1 [=3 [=3 o o o o o o = — — — — [=1 [=3 [=1 [=3

4 & & & L LS L LD L L L L L L T 1T

— o4 o o o o o o o o o o4 o4 o4 o4 o4 o4 o4 o4 o

[=1 =3 f=3 f=3 f=3 o o o o o o o o o = = =3 =3 =3 f=3

IS IS o o o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ I3 I3 I3 o~

— BIPEMKE — IR R |
T ARG E RIS LR

= BRI RRAGRE

(—) B AHEEL

1 B o $E % 28, 665, 714. 08 14. 98
Hrp: BENKRE 15, 221, 140. 00 7.95
A Bt 13, 444, 574. 08 7.02

2 fii] 52 WA s $E TR 153, 803, 983. 65 80. 35
Hrp: g 153, 803, 983. 65 80. 35

B SRS - -

3 | HEeRT 200. 01 0. 00
4 | GRLATAE IR - -
5 | ENRE ST - -
6 BATER G E AT 4 2,313, 713. 64 1.21
7 Hoptr 5% 6, 630, 196. 78 3. 46
8 | A 191, 413, 808. 16 100. 00

T HART AR AR Al RO

EIH .

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

3 /3 9 T



01088 Hh [ i A 200, 000. 00 2,707, 956. 72 1.59
00941 i [E #55) 60, 000. 00 2,583, 715. 26 1.52
00700 i TR i 3, 900. 00 2,010, 683. 22 1.18
000338 HELEEN /) 80, 000. 00 1, 539, 200. 00 0.91
600036 AT ARAT 30, 000. 00 1, 533, 000. 00 0.90
000002 FikA 50, 000. 00 1, 500, 000. 00 0. 88
600519 BMNFEE 700. 00 1, 406, 300. 00 0.83
03690 EKH—w 5, 000. 00 1, 260, 163. 38 0.74
600887 R R A 30, 000. 00 1, 200, 900. 00 0.71
601318 Hh [ P22 15, 000. 00 1, 180, 500. 00 0. 69

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

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

019640 20 [ fi 10 200, 000. 00 19, 992, 000. 00 11.76

019645 20 [Hfii 15 164, 000. 00 16, 463, 960. 00 9. 68

112457 16 ZiHr 05 107, 000. 00 10, 550, 200. 00 6. 20

127863 18 J375Z 04 100, 000. 00 10, 223, 000. 00 6. 01

102002203 20 I M 100, 000. 00 10, 117, 000. 00 5.95
MTNOO1

(VY)Y T AR o3 B A BT R B 73 B AP R/ (O 144 B SR
UESR B4

A BRI T IR R KA B SCRFIE SR

() I AR AR 7 587 B Rl B 3B LU R/ INHE P A I 4% 22 < I 2

5 R 2% 18
511990 ;ﬁé}\% 5 5 2.00 200. 01 0.00

(N) e AL AR o 587 B R B 1B LU B R/ INHE PP R I+ 42 30U 24
AR AE BT R AAR 3 AR A IR



(-B) IR S BB O
A BRI S AR R R 02

ON) 5 AL AR o 5877 B R B 1B LU B R/ INHE PP R A+ 42 BUIE B 40
ARG BRI AR IR R R BUIE

(U 57 & EH-Rlis HATAHE B

AP R AR R, WFIEFRAC 5 AT i3 1E R AS 2 T i ) =iz HY (9] IR 27 kR
i 20, 000, 000. 00 JG, JCA MFERAT 8] T 3715 75 1E (A1 A8 55 2 R TS H R A IE 25 3k R 0

. EEANBRKE

(—) R aHEFR

oA FHh IEFF AL AR R FHEHTAEZN

RIS R E B
IR 22 T R 5t ] AT 2 A3 %
Mg, WeaH, 28

B H R L 5 KREEL PR, EF MOk
T 12 R S e e g
i fii 1 * 12 45, TR WARAT P2

P55 L B AT 5 |
MM, P ERATT T E
j-k% EP‘CA‘AL[\‘L/T o

() FBEHms [l i 22

i, — “HAFEFBMIATICR TN, WaE R &BER e BAT; HFA)ET
THEE R, BN OB RL L, BATH RIAEN R, e R, &5m HBEMA
e EWINE, (HILPRIGE R eIl . — T, R RSN BE 0 AR SS , AT
THRE TN S RSSO AR LT (K R 53— o, PR B A AT iZ R
i 3 b s BT D ZE R 7 BE TR, S IENL BB AT AR IR . AN, SR A
AT P R BRI, (5 55 A2 T I Bl % B A I ERIT A 8 R 3h 40 - BT T
TR VE s AERF R RS , (5L Ve  BUR G o O S IR T T e R — € 33l . BhAh,
EERGTERIF N E A BB BRI SN BRI ST I A A, R kSR
FERTF &S, MRGOQEZ S, FERGCA eSS, AN MM, &R E M EE
ERE 2T i AT P RS IO R R, A SUE M U SR PO B R I8, R8Pl a4
EHFUOEERE T PRERE, RRGH PRI fedt— 2, 75 mpifE
PR, X 55 B SR iy G ot il AR S8 DR 1 A0

FEAOTI, RTINS B 15 WA S+ (EREI I R T ) — BEAFAE, T B
B IR RS P A P AR R BRI 4 B AT, BRI b e B E

% 5 T1/3k 91T




fl, AESBHNS T, BA T G HEICEEGUT P LR R SN &, JFHkEEA T
M EAFEAN TR, REA R, AEGEAN .

WS Trm, 3 A MER SIES: T R EMALIT R EEA R E " WRIR, RN RAT 2021
B MBORGI 2RI 2 “HESh PRI AR — PR, P =3 1% M B e
B “RILMHRMEMT WG, RE FEREmZABEE . BUFR ARSI RN
2y, (HSRAT AT REUREE IS HE SR, HERF RGP A, 8 St 5 SRR BT R I (1
LT, 5 H A R RS IR R T2 B . A BTk, I8 S e 2w
— R 30N EE S, ARG RN T A N BIER . TR R ], R ER
T HAEE AR R A R BE A R L SR 78 2T A . R BT SENE EoRE, AR
WERRO BT, BN BRSNS ATAERE R SR T AR AR L A8 S BE A RS B I BC L
BPEE ISR SRS O B SR 2

(=) RVPRGLIUY
Ly 275 5y il BE BT 15 0 1 T30
AT BRI BN — B P AR A B B T R B ) A R S A

(Kbl FEARAE, I8 RGN T T ARG IA T P RAR R 5 AT HAT . I, A AR
PREPAT T R ARTTIESR R E A R A 7 AP S HIRE) SEHE -

2+ AHZHAT AL I

ARG BRI A 08 SR B AE S R e R B LIR A 25 U7 TP 75 S VB R IR
RHITNEEEM, REBRE S BATIRNIER; REILNHIZ S B

h. FEENBRRIRE

FEENBERUR SR (FEE R

N BHER. BER. WHRBMKTHREAE. THET ST R
(—) BB RIS o

pr: NRMIT

SR A B B S S A
IDEERES

417, 520. 58 335, 870. 52

T ARG RS E IR R E B RN 1 0% THEIEWT:
C=EXFEH R - HERY
G yREH R THR I 578 BEE R 7 2 9%
E AHT— H R 5HE
WE TR PR B AR B BRSO R, RHHE, % AR

6 JU/3 9 T



(=) WPE BRI 2%
. NS

SR A B B S N S A
HFEE %

62, 628. 10 50, 380. 61

T ABFE BRI P A 908 0. 15%, THHEIET
H=E X FEFLE 2 + HFE R
H JyRE H SR K 5878 BT R 730 9%
E HT— H iR e
EPE BRIV P 2 B BT RIS R, B H TR, A RTFRESUY.

(=) MGk
pr: NRMIT

TR AL SR

3,053, 193. 81

LSR5 ORGSR 20 H . /R HEAE S THRIZIER . B EETH
R BN SHRM LLZ M 8125 H (WIRSENS SRR ELESTHRIRGLH, 78025
A2 54 H) ZARKSHRIMTH5E H R BFEI R R, ME TR SR ) 3
R=A_Bx§§x1m%
C D

A AU SRR B B R AL E

B NIZEMH S5 H I R BALEE

C NZEMHZ 5 H I AL

D NIZEAR TS5 H 5 AUV SR T2 H AR R

1 LA TR 20 H 3R BOL Sk M
I HERROW SR, 1% B8 S TR B as A oH 5, mT SRR L SR 4

I

A | T e o i
# (R) 1

R<5% 0 H;= 0

& 75/ 9T




R>5%

30%

H, = min (H,. H.)

Hrp:

H, = Divx F x 30%,

DIV sy Y 4321 4440 4T 4

i—-1

D
H, = max[0,(R — 5%) X 30% X C X F X —— —
360 .

H,]

oo,

I Hog e iz 5 0 A AV SHREI R F IR 220
TR S 3

F OZEE RO SR 473 8o

2) ZEEGBHF SR A TR 1L F SO
M AFERIAEIR S A U261 RIS 1 B8 2 2 1k L SR 42
Fo 2Rt SR SR T

2% N =)

ARy o s

(R il

R<5% 0 Hy =0

D i1

L _cq o - _ .
H; = max[0,(R 5;‘13})(3[3;‘13><C><F><36G Zi H;]
s

R>5% 30%

I Higi e iz 5 B & A 0ol Sam 2 B 0 2R
M R A 2
P % S SOl S 140

A B FIZYE ML SR TR S HE O T 205 T Sk St il (Kbt , A Rl 587 BERE
£ TRt A& U BARIE o

(3) v SR A

HIE BN T N K2 SR B 48 4, F68 AT 5 A TAE H AR L SR Pk en B s
FHBGE BN RIFRE B FTHN, B 8L S TR SHR M AT A & BN .
HELETERH REH, SO HPIBSE.

#
o
=
P2
©
=




B ARG TG E R e S B

AR I, AT B RR AT IR R 7 -

I\ AR E IR KA B E B AR M E R TR AT E U R

(—) HREHAE
AR I A B B R B R A BB R AR .

(=) wARBRN R T O

EHAES., HHE. MDAREHRES S 0
AR
FEBBEAS s SEPR R B HA KT £ 5 0
AR

¥ FEXE: 0. 0~50. 50~100. 100~500. 500~1000. 1000~2000, >2000

(=) ERRRE S 1E I
AR N A BT P B RIR AR R RIR AL )

(9> HoAt
AR At A B B R T R I K A DL

ERRTIESF R EEARAF
2021 4 04 A 22 A

% 9/t 91T



	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


