FHRIEFHERKESRIE SRR ES
2022 £ 1 ERERE

2022 3 A 31 H

BEEEEN: PRERFREFRBRGERATR
EEAEAN: PERVRITEROGERAT
WG HER: 202244 H 22 H



HHIE R AT K TR & 2022 FF 55 1 ZRER G

§1 EERR

HGE N EE S L E RIS TR R RIC . R IR IE B E K,
FERE I A A FLSEE L AR VRN 58 BE PR AR AN 0l ST 54T

FGFEE NP EAMRIT IR A IR A ARG AL S G FME, T 20224 H 22 HEK T A
R PR SRS . FER MM B R A SIS FNE, REEZANBNEEERICE. RS
R B BRI .

BB WK LSS H - SRR 5 0 SR U B RS B 5, (A GRIERE & — e &R

HEG IR A S AR AR RISV AR, BB EAE H AR08 TR SR Bl A4t ] 1524
RS .

ARG P 55 BRL R 2 i

AREME 20229 1 H 1 HEg® 3 7 31 Hik.

§2 HE BN

S AE s HHERIE 25 ¥ i K VR A

e 011448

e BLRITF

e FAMH 2021 43 H 23 H

A R L 4 0 B 300 142, 490, 868. 06 {5

et Hbw AFE BB EE I H S, A K AN E,
15 R AU RO 257 LU SR v () 4% R [l i, S R 4 7
K AR 2 B4R

% A ARFEGIE R L E R B IR RS . AR

PEHME . BRI BT . B SRR BB SR . JIdR
WG BB SR K i SR IR B e, DAMISRAS KIS e

2

b g b s v HHAIE 800 Fia Bl i R +80%+HH it £ A A M FR Bl 3 R
*20%

A WL 2 AR AEEGRIRG IS, HAUHES S AR K T 5
RS MM ES, KT RERES.

FEE AN HAR [E PRk B4 A IR A 7

EEFEE AN ROV ERAT e A A R 2 7

IR St E S T HHNER R KIRA A | PHRIERSERKIRS C

T B R EEE A A 011448 011449

et AR N I8 2 02 4 1y RS A 81, 039, 486. 21 43 61,451, 381. 85 i

§ 3 EEMF AT SFERI

8 200 3k 12T




HHIE R AT K TR & 2022 FF 55 1 ZRER G

3.1 ERMFHER

Bfr: NRMIG

W5 e A (2022421 H 1 H-2022 4¢3 H 31 H)
AR S IR S A HERAIE S 25 K TR A C

L. AHA 2 s I 25 -9, 465, 969. 85 -6, 918, 046. 53
2. A BRI -17, 288, 330. 26 -16, 529, 895. 75
3. B35 B 4 A B A B R -0. 2124 -0. 2635
4. JHAR LG 07 1 80, 135, 819. 34 60, 517, 249. 25
5. AR & 1 B FE 0. 9888 0. 9848

T 1o A E B st e i S AR . Bt ilas . AN OS2 el A sh it ) 41
BRAR DS 2 S AR A, AR 9 A 39 L se il iieas n_E A9 24 so i (B 22 sh Wi
2+ PFrid B SHR IR A IR A AW B 5 2 e 1 & T2, T AN B 5 sk Bl K1 2
iSRRGk
3v ARLEAFT 2021 4 3 A 23 HA.

3.2 EEHERIN

3.2.1 ZEHBUMEN KR LIS RN 57 B R 2R ) H
PRI B9 AR 2 A

My g b A Sk v
‘ VR R K R A ML 5 b 3 S -
MrEx  EEEKEO » " Wi EhrEZE @ O—06 @—®
HZQ I ERESE)
@
HE=EAH -17.57% 1. 75% -11.61% 1. 15% -5. 96%, 0. 60%
TFEANMNH -14. 99% 1. 67% -10. 06% 0.91% ~4. 93%, 0. 76%
TEk—5 -0. 81% 1. 63% -9. 65% 0. 85% 8. 84% 0. 78%
H3E4 4
-1.12% 1.61% -9. 86% 0. 86% 8. 74%, 0. 75%
ARG B4
FRERIETR I KR A C
‘ Mb &5 b s ik v
VR K R A M &5 bl B B -
B | EEKERO ‘ Wi EhrEE O—0 @—@
HZQ I §EE)
@
HE=EAH -17. 65% 1. 75% -11.61% 1. 15% -6. 04%, 0. 60%
TEARTH -15. 15% 1. 67% -10. 06% 0.91% -5. 09%, 0. 76%

30 3k 121



FHARUESF 3T AR 75 2022 45

1 RS

x4 -1. 20% 1. 63% -9. 65% 0. 85% 8. 45% 0. 78%
H 34 A TR

-1.52% 1.61% -9. 86% 0. 86% 8. 34%, 0. 75%
4

VE: MR I HE=TIIE 800 FEEUIK 35 K x80%+ P [ 4

P FE O A5 K %20%

3.2.2 HESEFAEMURES RHHMEM KRR LH 5 RIS LRl

AR

B IRAE 25 38 i AR SR -G A SR 03 T M - S s ] A A i B A4S B O S SR S e 5 S S -k HO

35
30
25
20

00%
00%
00%
00%
15. 00%
10. 00%
5. 00%
0. 00%
00%
00%
00%

2021-03-23
2021-04-11

2021-04-30

2021-05-19
2021-06-07

2021-06-26

2021-07-15

2021-08-03

2021-08-22

2021-09-10
2021-09-29
2021-10-18

2021-11-06

2021-11-25
2021-12-14
2022-01-02

2022-01-21

2022-02-09
2022-02-28
2022-03-16
2022-03-31

|— PRIESHRRICESARDRERKE — PIRIES BRI

ELE e -

$

B SRR 25 38 i AR SR -G C S o3 Tl 4 - 3L 5 ] A Ml 5 D A4S B O 5 SR S i) 5 S S -5k HO

E

35
30
25
20
15

00%
00%
00%
00%
00%
00%
5. 00%
0. 00% |7
00%
00%

REva s

= e e e

ik
v &ﬁ ﬂL%J/ M\m«
Yo

J/

Vﬂﬁm

\—-’"\—/\"\— ‘\

AN =\

L

2021-03-23
2021-04-11

2021-04-30

2021-05-19
2021-06-07

2021-06-26

2021-07-15

2021-08-03

2021-08-22

2021-09-10
;| 2021-09-29
2021-10-18

-1 2021-11-06

2021-12-14
2022-01-02

2021-11-25

2022-01-21

2022-02-09
2022-02-28
2022-03-16
2022-03-31

|— *%Eﬁ%iﬂﬁﬂﬂi{%EAG? THAHEEIKE — PIRESF R RUCE

HCR IS

$

T AReH

3.3 HAhigts

[T 2021 4 3 H 23 HARL.




HHIE R AT K TR & 2022 FF 55 1 ZRER G

*: oo
§4 BEEAMRE
4.1 E&%E (RELLBHNH) FifH

A3 3 4 22 R | S5
I | BfEA | R

| RS

W

WA, MLutA, EEEE, CEE
WEF  FE 4 MOl 4% 2009 4E 7 H & 2010
Emﬂ&%?*ﬁiﬁ%ﬁ%%ﬁ@ﬁ
, BRI 4T, 2010 4F 12 A & 2015
E?HE%?%%&#%@ T AT,
FESFERE A3 MW, 2015 4F 7 H & 2020 4F 5
HAERT R AEZEREEEARAA,
E%ﬁﬁ%ﬁﬂ?%ﬁwﬁiﬁA%ﬂ
li] 5 Wi 2 L W BB L BT A
12021 4F 3 F 23 i NN ﬂ &”ﬁaﬂﬁ T\ 2020 4F 6
it H H IR E Bk G IR A =, Tt
HARIE S TR BE R R T 4 3 &
ZER, DTS & BB 2R ¥ 0 S s
HRAES 22 5L R R R 5 R JE 4 L P ARAIE
F7azdm 6 N H A MR A B UE SR BT 4
& PR UEZR I AT TR A BRI 4 B O
&, PHRIESEIR G MR R 4.
HERIEZRE R 9 N H R THIR & RIS
BT PRI K SR & 2RSS
RIS 2,

Vi 1y BRI H ORI w2 A H Y, B H DR A JI R RO RIS H Y B
E2 AR H Oy G4 R A 20H s
2~ UEFF ML SCE AT P2 GUETR AN 53 BEA% B B ARED) (AR SSHEE -

I
=

T HEZ

B St
B ne

4. 1.1 BIRFAERSER B E R8RS K5 &2 28 7 8 2 A7 i o
e T
BR3P A B R T A5 R L A
AN, ARGEHN T QEFRRBHE ) S RRHEMARESR. 5
VLSS SRR GRS R, A WS A B ST SR BRI S 5™, 745
AR AT T, e B A NSRRI i, AR IS I BOR JBAT 2 6 5 R R VR K 1
i

jafl

% 500 3k 121



HHIE R AT K TR & 2022 FF 55 1 ZRER G

4.3 APRGERHH

4.3.1 AP GH ERPITIER

N T ARUEA 7B B A R BTG R B AR, R E SN, AEEESE AR
CGIEZF# AR« QEFREESEHAFREHINEG) o (EFRRESEHAR AL S
IR TR FRL) SR EEAR, L T RESE NS BE NS ARG EEINE, SR
Gy Ty % A Ty I S E FINEE A BRI AR R . AR TGS R
FIEERIE, Z5KRE. Ginf—R M He,. gl HF R 7 EHEs), FEAFER
Wb R R ZLHAT WETPPE SRR BE S ST . B S BA A ST LA s wt
FSCRE, BB ST BT, A8 5 A 9T LA 7 I G g, T B A A A T S M
HPRENHEEEZ, N GIE0ETE BT, B 2T PMERRE, RIE T AFZ51
CIE: ZENIIE <7 IS

AT — E A AT G AT B, PAT A AP AT . PR ITEHRE S T,
WA, R HRBAERT 5 GRS 2 UL R 528 1258 Gyt T B AE G AT

AW, ATFRELIIAFEYIR A . REFEEOF o 1HR. 3HE. 5 HRD 2
Al E AR HE R 5T RGN Z M. s RRW], AR BN A w0 &3 5t
G PR, AMFAERN IR AT N

4.3.2 REZHITARETIHEH

RGN, AFBETIAREHES 505G ATTENZ S5 H, KRR HRIFAE 5
ASHUD (R B A Ty B AZIE S5 24 H R AE B 5% L

AN, RABUAIE A W] BT EA T2 5 MR 2t ik (K 57 4 28 5

4. 4 B RIS I H RIRAZLED BT

A A BRORHR > AR USCER, BRSE T BRIRAE 10%EAA, b E LR /R BIAR R, 1EAER)
B3, AR P SR TR, Y BRI AE 15-23%. R M I B T 2N KSR R H B
[, SR 5 B8 R A — 2 A, SR BT M BCREE D R A RoTTHE. AR MR
BoHE. Ebs&Eam ) ssim, Al 140 £70/ff. A RWmEsimk, 175 )R
ITARK, ARTIFR AR BN RIAEIR . WHTTATRE, B M= RRAT A e, R
KK T S5ZET, gy Igs, 2 5 S B OB R IR IR K.

I G W AT R, AT 75-95% X [A]. — Bt 4 AR bR, R AR Bt
SR, BR AR v RS R, AR T AR R RN I A . AEATMRECE b 7 T A B DL AR

% 60l 3k 1211



HHIE R AT K TR & 2022 FF 55 1 ZRER G

CHEKEACE MBS, JEF 7RIS AR T DRI AR, S 7 ACAE
(st BERAH R R B 2k, REESRK “ DARC B MK 7 A B s s i B

4.5 WEHAZE SR SR

AR T WK P BT B TR & A S B ELN 0. 9888 T, AR 75 Ik & Wil
K AN-17.57%;  [EIAME B LU AR 25 #2911, 61%. AR AR R PRI IR 8 K IR &
C R MAIAE Y 0. 9848 T, AR5 I G 0 BUF(E I F -17. 65%; AL 41 L AL fE Y 28
FN-11.61%.

4.6 MEMAZRSFHFE ABRES B HETE L
ARG WA AFAEELE A TAE H 2R R AR T 200 A B2E & B 1#E T 5000
JITCHIE I o

§5 WAEAGKE

5.1 MEMREEH~HEHR

Fe i H & (B B ST L (%)
1| B 127, 753, 622. 59 90. 43
Hrpe 127, 753, 622. 59 90. 43
2 | ReH®E - -
3| BEE R AR B 4, 145, 472. 73 2.93
e iz 4, 145, 472. 73 2.93
B CRFUE SR - -
4 | & EEE - -
5 | AT R - -
6 | ENIREL T - -
Horpre SRR S N IR B 4 Rl it 1 |
F
AT H &G 6, 502, 220. 68 4. 60)
HAh 7= 2, 879, 869. 69 2.04
&t 141, 281, 185. 69 100. 00,
5.2 MEMREITURNRERTAHE
5.2.1 MEMRBITUFRBEAREREHE
o e ARHHE GE) ST e
B %)
Y-SR 7 NN iR\ 4 5, 575, 691. 60 3. 96
KA 5, 276, 315. 00 3.75
il 38 . 98, 860, 666. 36 70. 29




HHIE R AT K TR & 2022 FF 55 1 ZRER G

CWANE < WANE S W) ¥ Va3
I

jesn4

HER R

5, 575, 554.

ALl A REAEREOY,

1ROl

5 R AR REAR RS

1,952, 316.

R4

il

5, 933, 802.

LGNS 55 M 55l

3, 790.

AR FEAMEBAMR 55\

4, 570, 962.

TKF] . IR FE i i B

R MRS B A AB AR S

A

TPHRHSTAE

4, 523.

AL RE AR SR

n| "o |Tv|lo|lZz2l=|c0|m"R|H9|H|=m|©|T|T™

=
gia

fif

127, 753, 622

90.

5.2.2 MEMREBATI o REBBREBR B RERRAS

TE: ARG AMRE IR R A BRI
5.3 FIRIEA SRMME G ST E IR HRF B E

g

5.3. 1 MEFIRIEA MHE HE ST #E IR/ M HEF AT+ 2 R R A

e | mEmem | mEsn | 5E B |[RA6E Go 5%%‘*(’;: f‘ﬁtm
1 300274 FH 't FL A 66, 900| 7, 175, 694. 00 5.10
2 300014 ¢4 81 Re 79, 900( 6, 445, 533. 00 4. 58
3 002714 W5 PRy 98, 060| 5,575, 691. 60 3.96
4 600153 R 437,786| 5,568, 637.92 3.96
5 601101 RAEREYR 494, 500 5, 276, 315. 00 3.75
6 601689 £ 4] 90, 400| 5, 134, 720. 00 3.65
7 300769 1877 4K 9,000 5,118, 300. 00 3. 64
8 601012 W B JI 70, 800| 5,111, 052.00 3.63
9 600519 wMFE 2,900| 4,985, 100. 00 3. 54
10 688599 RENAEE 78,882 4,646, 149. 80 3.30

5.4 WMEMREMSF MBI RNRFEEAS

Fs 555 A ARME ) RSB E RS (%)
1 H R fiiF 4,145, 472. 73 2.95
2 JAT 4 - -




HHIE R AT K TR & 2022 FF 55 1 ZRER G

3 Rl 7 - -

Horb: BURTE &R - -

Al i 77 - -

A b R e % - -

T2 9 - -

A ORI #fi) - -

ENE - -

O [([CO| N[O |01

FHoAt - -

10 it 4,145, 472.73 2.95

5.5 MEMIRILA RYE & E S H 7 1#E IR /NHERF AT 14 f 57 B B Al
B | MBI | BRAK | BE GE | ARiE OO | HESEMSEEE %

1| 019658 | 21 [ 10 40,900, 4,145,472.73 2. 95
5.6 REARILA RME A ST E IR/ AT+ B SCRRESR 8 R
K

T ARFESAIREG WIARRFFA 57 SCFFIESF -

5.7 MEMARILA RME A E ST E ELFIR/NRF AT T4 St R 5 I 40
T ARG WIRARFFA &

5.8 & MR A M E G ES B 1#E I/ BRI A BUES B 40
T ARG ARE WARRFFARALE.

5.9 MEMRAEERBENRIBM R ZIEFH WA

5.9.1 MEWIRARE SHRE KBRS CMH 28 HA

T ARFEGAR WIARB B BRI

5.9.2 AEESBHBIROBHEBR
ASHE R AR S B LU, LB ORED HIN, R XS AR RT3 T, AR BRI,
S 5IARMIE B, DUE PR A S RGP, oo 4 A XS e e A

5.10 ME MR AEEHF HE FUH 3L 5 1F 0L A

5.10. 1 AHAE R R HEBUOR
AF RV FEAR O E G, AT EUR .

5.10.2 REWIRAZ S HIE 1 E RSB 28 A
T ARG AIRE WA ARG B U5

#
O
=i
H
®
=1




HHIE R AT K TR & 2022 FF 55 1 ZRER G

5.10. 3 AHE R IR B Z LN
ARG RV FE RO EG AR, TR EBUR

5.11 BEHAEREIME

5.11.1
o

5.11.2
AIE R BT, AFAESTE T8 S G R E 2 e JB S I 2 AR IBE SR

5.11.3 HABBEF=HI AL
F5 b &% O

A7 H AR IE 4 78, 897. 72
I SCHIE 5597 B K 2,775, 376. 24
YT F -
SR 2, -
JRZYST HA ) K 25, 595. 73
FoAth R -
oAb -
it 2, 879, 869. 69

5.11. 4 REWIRFFA M4 T HBOA K AT ¥ B 5 A 4H
T AFEG AR WIARARFFAT A+ F B v] 3 4 5155

0| N[O |O1 | | W (D |+~

5.11.5 &G HIRAT 14 B P AR Ll 52 FR1F 00 Y 5t B
TE: ARG AR WA T+ 4 B S b AR U A2 BR AR

5.11.6 HBEAGHRE MEK AR FHER S
B DU MR, 302 R0 5 VI 16 7T B A7 7 R

§ 6 JFAE SRR

LR VA
RE| PAERE SR KIRS A | THRIFEREERKIES C
i T S AT A B A0 83, 051, 712. 78 85, 556, 934. 60
i 15 H0H A 1) 26k 4 i FR ) 47 i 6, 903, 677. 62 15, 404, 844. 41
U 5 T U S 1) 25 e 8 ] 47 8,915, 904. 19 39, 510, 397. 16
i A5 A 1) 3R AR B A (4 Ak | |
DL 4= 1))

#®
=
H
£



HHIE R AT K TR & 2022 FF 55 1 ZRER G

TELILIES S | 81, 039, 486. 21| 61,451, 381. 85
Ve B RS LA R B ONAR A, A B A T A7

§7 REEHENZHBEARERBESEZSHNL

7.1 ZEEEAFHEFESHBRIHER
Vi ARSI R R ARG

7.2 BEEBEACHEARSBRRARSTFHH
s AR AT RIS 4 SR A G

§8 MR EH RROIMEEFE

8.1 EMIN B —RREFEESHH AL BT 20%591F 5

7 TR 2 o D B T AR A G0
%
HHEGHILN|
H A 5%
A e |ummmeroon| 0| T B e Jpmeeon
% T e B
; A
:J’-]L 1 20220112-2022033133, 281, 637. 49 - -133, 281, 637. 49 23. 36
R

AT Gy TARLE B — 4R W A0 Lk BBl 20% 15 0, B T 34471 S8 AT REAFLE K AL
(] L 55 U ARURE (o] (0 RS, 38902 < BN IR VR B g AU, < BN AR [B] ) A2 B
AT O] REA ke B 7 1 52 BRI M B P A BRI E . AKE G BN 5 IR i AE VP A K R
VRS B FFAT S TR BE AN, 8 G P — IR BT E B P B AR R v, [RS8 3 S s RS KU B 4%
HUA S n s xt e e AR 2 AR Y o

8.2 B RE RN IMERGER
7

§9 FEXMHEXR

9.1 HEEXHFER
Ly AN B o v 7 AR 4 S AR W i ST A
2. HEHFE
3. FEE X
4, RIS

5+ B H LS5 B HLAEATE LA
% 1100 3 120



HHIE R AT K TR & 2022 FF 55 1 ZRER G

6+ FEEFLE A5 B HLAERTE ML
7o A NI 2 BRI HoAh SO

H

9.2 FEHGH S
BRES 6 TTESE AT ANALA, H A SO 1 HE 4 A 3 A (R T

9.3 BERKFR
Pt AT E B LR ) G S A ), T e AR TR S AT A

HR E BriEss 4 B PR A &)
202244 H 22 H

o120 o127



	　 
	§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报告期内基金的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 


