2022 £E58 1

2022 3 A 31 H

HEEBHAN: BEEEFEEFRIFAEAH
EELBAN: PREITROERAF
WEZRHHRE: 202244 H 21 H



S IOE R R G 2022 5 1 MR

§1 EEERR

HEE A HEN FEF  J G FREAR S IR A A RS 8 RS MR B E KR,
FEXT LN A B S VA A 2 B AR AN ) %A TEAT

FEIEE NPT IR AR A AMRIE ARG RME, T 2022 F 4 H 19 A8 7 Ak
IS5 FE bR AHERIAMEASIREENE, RIERZABTAAERERICE. RFVERRIE
KR .

B BN VE LLCSEAS L B 5T B SR U BENLIE 3L 557, (HABRIESE & — E f A

F G BOFARRILARRI . BT MK, B EAEAE 5T D SR R AT 4 15 52 A
e EE AV LR

AR I 55 BORER 2 1T

AREWIE 20224 1 H 1 Hilg% 3 A 31 Hik.

§ 2 &= g
He 4 TR BEHIIEREIRR G
R4 ARG 011969
Y (SR LT
R4ERAMH 2021 £ 9 H 29 H
35 AR I & A0 104, 000, 175. 49 {4
% Hbs TEPEREAE G AR I RTSE T, @i Tt 5 b, 714
S 4 B (K AR e A
P AW AHGRE “H B R B AT KRR E A, )

YRR AT Mgl BORHFR Rt T e B 5
MEGR AT, Heda T iRE. k. Lmiliy
R A < T L 1 B4R

NiEad e i fEA SRR as & (R AV AT 5D X 60%+) "I 300
FEHUGEE F X 10%+ P i a4t CRVED FREias 3 X
30%

IS A B 5 I ARG A, HAUI s S U XS K

RIS MW HE e, ERTRERES. A%
SR B EEROEN L B TR I AR, SminiER
WAL T BT SEBARI Tl B LS 5
U 588 22 Sl R (R R A IR o

REEEHEA BERSEHARTEAA

HEEFEEN - ERAT I A PR A 7

TR L R SRR RGBS IR G A REHIIEEIERE C
T B F A A SRS 011969 011970
R B T S8 3 4 AR s 69, 845, 970. 63 f 34, 154, 204. 86 7

%200 k121



S IOE R R G 2022 5 1 MR

§ 3 EEMFIEIAMESIHERI

3.1 XFEMEHER

Bhr: ARt
Est JlEas =N WEW (202241 H 1 H-2022 43 A 31 H)

GBS IR S A GBS IERE C

L AR s Bk i -1, 744, 820. 84 -884, 008. 72
2. AR -1, 097, 824. 88 -562, 338. 52
3. ALY 3515 4 A B A R -0. 0154 -0.0161
4. AR B 4 5 1 67, 893, 526. 50 33, 131, 396. 08
5. JHAR I 1 A E 0. 9720 0.9701

T L A OB R AR S N . Bestilieas . AR ORE 2 seprE2shlia) 0
BRAH IS 2R JE R A, AR A3 C S s in B A o fe (i AR sl i .
2 Frid 2k e SEEAR AN EIE R NN EEE 53 &S, TS SEbrili e /KT 248 T

P

3.2 EeFERI

3. 2. 1 BSMBUPEM KR LIS FHNL S B R 5 A
RAEEBOERIE IR A

‘ ‘ b4 bb s i v
TE S R AL 5 b 3 S U o
B [ EEK RO ‘ » Wai EhrEZl @ O—0 @—@
HEZ® g E1E)
@
HE=AH -1.52% 0.93% -5. 26% 1.51% 3. 74% —0. 58%
TEANNH -2.80% 0. 66% -8.67% 1. 15% 5. 87% —0. 49%
345
-2.80% 0. 66% -8. 32% 1. 14% 5. 52% —0. 48%
ERGER S
HEIGRERERA C
b g B R v
T E K R bR MY 4 B s S v o
B [ EEK RO » » W RhrEZE @ O—0 @—@
HZQ & EAE)
@
HE=AH -1.60% 0.93% -5. 26% 1.51% 3. 66% -0. 58%
AN H -2.99% 0. 66% -8.67% 1. 15% 5. 68% -0. 49%

3T o 121




A

FEkTR & 2022 4E5 | BRI

-2.99%

0. 66% -8. 32%

1. 14%

5.33% -0. 48%

3.2.2 BESAFAMMURES RIHFERKEERZ R HE RSB R

RABF KR

ﬂﬁ%ﬁﬁﬁﬁﬁﬁA%ﬁ@ﬁ%%ﬁﬁgﬁﬂﬁw@%%%%%%%fi%ﬂm

4.00%
2.00%

0.00%
-2.00%
-4.00%
-6.00%
-8.00%

-10.00%
-12.00%
-14.00%
-16.00%
-18.00%

2021-09-29
2021-10-08

2021-11-13
|2021-12-19
Fl2021-12-28

2022-02-02

2022-02-11

2022-03-21
2022-03-31

e

at

£=(2021-10-17

[

Zn|2021-10-26

G

-2021-11-04
|2021-11-22
; 2021-12-10

| 2022-01-15

?ﬁ 2022-01-06
55

B
II

—\.
=¥
I=

£112022-01-24

=

it | 2022-02-20

=

=

| 2022-03-01
5 2022-03-10

gk

Efﬁﬁﬁ%ﬂﬁAczﬁﬁﬁﬁkﬁﬂgﬁﬂf%m%%%éf%ﬁfi%ﬂm

4.00%
2.00%
0.00%

-2.00%
-4.00%
-6.00%
-8.00%
-10.00%
-12.00%
-14.00%
-16.00%
-18.00%

2021-09-29
-1 2021-10-08

2021—11—22
1| 2021-12-10
|2021-12-19
Fl2021-12-28

2022-01-24
2022-02-02

2022-02-11

1| 2022-03-01
2022-03-21
2022-03-31

B
i

Zn|2021-10-26

£=(2021-10-17

7| 2021-11-04

| 2022-01-15

?ﬁ 2022-01-06
55

@ 2021-11-13
&

.
el
chdl

EHTE — B {F SN

B

oy
O
e

=23
fam)

it | 2022-02-20

=

=

5 2022-03-10

gk

VE: AL

O A RN & TR P BB LI R S R e

3. 3 H AR

Teo

“HT

T 2021 £ 9 A 29 HAER, #ERE
A #H I R

IR AR —

. AJE

sHEeMN6 A,



S IOE R R G 2022 5 1 MR

§$4 BEEAMRE

4.1 RE&2E (RESZHE/PA) i

FEARSE G R G2 BIIR | 1F 5 Mk
THIEN | BEHm | FR

w4 | IR i B
XI55 K GeA, mit. 2012 4F 6 H BT
i E N R KRS TR, [F4 7 A
NEAEHE S, PRI G VIR 5T
E\H%ﬁ\ﬁﬁﬁéﬁﬂﬁﬂ\%ﬁﬁ
o 2018 4F 3 A 6 Hig Ea 5 kil
ﬂﬁEﬁﬁﬁmmm$9H% B o %m@ﬁ#ﬁﬁﬁ (420 2019
e H F11 A 28 HEZAE G A2 TR & BE
BRI S LT, 2021 4E 1 H 25
BEE@%%R%%&%%@E#&%
LA ZTE, 2021 4F 9 A 29 HitfE
LF%%@%@@AWﬁ#%ﬁﬁ i
FHEZH,

4. 1. 1 BIRFAER SR = E BRI B 23 f0 R &2 2 R e B i R 5

Teo

4.2 BEANRE P A S BB EERFEHB KA

ARG N, BT EAAFERERSHIFA AFENT N, EEEH AT
NFES O FHFEA NFRFZE, RIET T GEFRE) QGEFFRGTE IR HAlA R E
SEA CRGHBBOER LRGBS IRR RS RS S ) BRUE.

4.3 AR HEF IR

4. 3. 1 AP 5 B FAT I

NTAPRFFEEEN, RIPBEBEAA ., B A IE 2RI 5 M ot ik S5 AT
N, AFMRE GEFRRBEIEEE) « (ERRSEESEHARNBEGESER) « GERKE

GNFIAFAR G T ER TR SRR A R P, Sle BT T (ARG EE
) (REZHEHINE)  (AFPNENRLZSEHINE) - (FlmmREBINE) R
BRI ARMERR S RGETRE T AT, — BB R G RSS2 R — IR
ARG H MRV AT A, RS E BRSSP AT A RRRA S, MR
B BGE L 5 =7 W5 oy LAREAN R B A & Z AL 3EAT A 2 ik o

W

5T I 121



S IOE R R G 2022 5 1 MR

4.3.2 RERZ BTN E T
AR AR B BB A 52 5 1385 AT s 7 B SR 58 5 A BV I #5285y
I ZAE SR 2 H SRR 5% KT L. ARG, RERIARESAAERTZHITN.

4. 4 & HA AN FE SR BE RIS RIE/E 2

WEN, AERREE . QUSRS . — 7, USSR, 1-2 A
DAL e ARG Ml 48 i R EE R K 14, 4%, @RSV IR 42, 7%, BB T B H G LR
PRGSO, DL AR IS g, Sk EMER . R, SR
SR, SFmiE FTE . 3 H, FEGECRIGEEEHCN 49. 5%, A TR 0.7 ANE
R AT IR T R

W7, —Z A BOEIRS. EAREEREU I TR 8. 4%, Rk 19. 6%, A BREAA.
EAIE 50 fia . GDEARIEE> A TR 13, 9%, FEK 11 5%, Rk 20. 0% SBUEATAT. WA R
ANTRAHORFE. Hohe . Brihr=. @230, BATRIUERT, B, EREL. RE. KB, ]
m OB HUERIEE S, TGS FAT. T iR DL R B, 22002 T 45 SE B i
RoEm i Bk SO S, Fob R LS 22 MO T 5 BRI 99 9 B R BRI
Al RIS =4 HARTENRZ, 3 H 16 H, E%ké
AlfeE RIBR RS AT LESW, MAKGET. B wltk. FE&5F. Siksmlinsg
R, Hor =AM S AT BEAHDG, BEHERIN T iy, 245 7T RWEUT R, it
BT BT A 5 AL A B4 T AT U PR 8

WA, ATES RO LR R P SRS ARKT, B T R R B U . T 1)
ARG E A S Et . P HRAT . IRERIE . 1S E RIS

4.5 MEBNEES RN GERIR
ARERIARE S A KR -1, 52%, JEE1%E 0.93%, &5 dL kIR s K -5. 26%, WHh=R
1.51%. AR HIASIE 4 C I EIGKF-1. 60%, W31 0.93%, NGt LB LR 25 % -5. 26%, 3]

% 1. 51%.

4. 6 MEHINEERA NHEE & F ™ E T 3t
o

§ 5 WMRAEHE

Foem I o121



S IOE R R G 2022 5 1 MR

5. 1 REMARESFH=HEHMR

Frs TiH

e o) R BB R o)

1| Baasess

58, 228, 217. 17 57.01

Hrr: R

58, 228, 217. 17 57.01

4 Y

[ 5 Wit #5 %

Hrb: gz

BTSRRI

T RB

i

SR AR R BT

S B

Horpre SRl SR

—
il i = - -

T G AL M e it

42, 862, 530. 11 41.97

H A B>

1,042, 767. 29 1.02

aif

102, 133, 514. 57 100. 00

T AT AR IR I M OE A S LR B A HE IR 2 SO 48, 904, 357. 17 T, IR %

G LA 48. 41%.

5.2 MEMIRLAT I RO ERFTAS

5.2. 1 REWARBITVWHRABABRERFEE

ez} eS|

2 e B HRHE

J\ 7N =
ARME o) Bl

RN N4

KA

il & b

9, 323, 860. 00 9.23

R 0 VR SOKA = Rl - -

I

HERFEE

ALilisk . A hEAERELY

1 FE Ol

5 R ARG REAR RS 5 -

bl

P =l

LGN 55 Ak 55l

FHEWTFERBAR R S5

KA IR 3L it i B

JE MRS« BB AR IR 55l

HE

TA M2 T AR

T |lOo|Tv|Io|lZz2l=s|l0 | mR|l9|H|ZEm|@@TD|ITD|IOO|T|=

St R E MRS

BT O o121




HASUEIRE RS VL IR A 2022 4R58 | ZRAFHRS
S |GRAE - -
=a 9, 323, 860. 00 9.23
5. 2. 2 MEBREAT R ER TR E R TAHE
ATk AfRE (AR i B ST E R o)
Materials #1 %} - -
Consumer Staples H#E4
I 2 ] ]
Consumer Discretionary 18. 557 384. 84 18. 37
HF H H T 2 Y
Energy REVH - -
Financials 4xfil 8,010, 094. 36 7.93
Health Care B2y {f-fg 5, 328, 376. 25 5.27
Industrials Tl - -
Real Estate i~ 12, 243, 594. 94 12.12
Information Technology ~ ~
FREHEAR
Telecommunication 4. 764. 906. 78 479
Services JEARSS S .
Utilities A FHFL - -
it 48, 904, 357. 17, 48. 41
TE: DB SR BRI 2 bR (GICS) .
5. 3 BARIR A AAUME &5 B = E Fu B KN e B B 24 B B 4
5. 3. 1 EHIREA Rt &S5 7= 3 E H B K/ NEE P AT 48 IR = 8 Bt B 4
e | mEmeE | mEsk | BE D |[ARiE Go 5%%(;: f}ﬁm’”
1 300750 THERAR 18,200 9, 323, 860. 00 9.23
2 00688 [ A R R 360, 500/ 6, 856, 055. 51 6. 79
3 00388 A 5 19,800 5, 963, 940. 46 5. 90
4 01109 A B 182, 000| 5, 387, 539. 43 5.33
5 02269 ZiHAY) 101, 000 5, 328, 376. 25 5.27
6 03690 EB-w 40, 300/ 5, 085, 584. 19 5.03
7 00941 o [ #53) 108, 500 4, 764, 906. 78 4.72
8 03606 A R 33 155, 200 4, 052, 973. 81 4.01
9 02020 2R E 46, 000| 3, 670, 955. 66 3.63
10 01368 R E PR 377,500 3,637, 136.55 3. 60

5. 4 MEMRE BRI RIBFRFTAE

T

8T I o121




EE IR IR A 2022 4R25 1| RIS

()]

[$)]

()]

ol

[$)]

[$)]

[$)]

()]

()]

()]

()]

-5 MEWIRIE A SOHE HZEE T3 E B K/ BB L4 B3 B B 4

T

- 6 EFIRIE A SOME GBS T 78 B RN HEF BT+ 48 B SRR B R
K

T

T AREHIRIG A S A 5 ST =8 E ] M HEF BT T4 Bt R4 B A

T

. 8 ERIRAEE A SOME o5 F S 7138 P R/ HE P I B 4 BUIE L B B 4

T

9 MEHIRAZR S BRI 5 18 0L i
. 9. 1 MEWIRAE SIS R M 28 4

T

.9. 2 AR ST B BB R BUR
o

10 HEHRSE ST R K E GRS B0 i

- 10. 1 A HE AT B R BUR
o

- 10. 2 TREHIR AT BB B 5 3 B2 K7 e A48 2 B 24

T

- 10. 3 A H AT BRI E TN
o

Foom o121



S IOE R R G 2022 5 1 MR

5. 11 HBRHAESWE MHE

5.11.1

AN 2 T S A BB T A4 SRS (R R AT SR AR 0 e e A 1) S 5 R R I o i o) T

—EENRZBIAIEDT. AT

5.11.2

FE GBI AT 44 B SR H < 1 TR R LB

5. 11. 3 FAM B =M Bl

2

Fs R &8 )
1 B RIE S 7,487. 71
2 ISR SR TE S 1, 033, 050. 33
3 YA -
4 NIRRE -
5 AL ER DA R 2,229. 25
6 HoAth S USCER -
7 HoAthy -
8 &1t 1, 042, 767. 29
5. 11. 4 MEPRFTFE KT EB K AT # #3540
x.
5. 11. 5 & HAR BT+ I 5= P AR T 38 32 PR 1% 150 A U B
T
5. 11. 6 HHEAHAME HER AT H#R 5
HTIaEBENER, 20z M55 aEaRE.
36 FFBRE ML)
BT A
i H BASBGERGIERES A BEERIERIERS C
15 B A3 4 1 AL A5 73,448, 811. 33 35, 888, 293. 55
15 HA A (] 5 4 s HR D 7 0 463, 284. 56 1, 075, 883. 74
ek - 5 HA 4 e 3 4 e R [m] 47y 0 4,066, 125. 26 2,809, 972. 43

T ST B B4 7 AR B A (4 Bk
UL =T BAD

o100 4k 12 51



S IOE R R G 2022 5 1 MR

ELILIES S | 69, 845, 970. 63 34, 154, 204. 86
TE: WHATARNAE L, RIS ORI RN B e, B 5 T i A B S

$7 ZEEEANCHEERERFAESEIL

7.1 R&EEARFE LS HTRNIER
To
7.2 HRSEENZHEA R SRR AR S5 WA

T

§8 M HE RO MEERFR
8. 1 EMIN R — R REH A ES ML BRI 2055915 5L

T

8. 2 MR & R M ERGER
o

§9 REXMHHEHFR

9.1 FEXHER
Lo o IR M 2 v A P PO A 18 VR A TR S 4R TR R B B 2 A S
2. (EREHBBOERIERAMIEFR PR SREEH)

CRABME BB RS IR & BUIE S SRR R SR S B

CRABHBOE RS LR & RUE S BRI SFEE D

e B N 5 SRS HEAF AT ED ML R

6. JLEFLE AL 5 TR HEAFRVE LU

v AR I R AR SR E ST AR S A T

w
P
.\

=~
P

(@) ]
P

-3

9. 2 A &R
Hea e N\ AT AL,

Bo11m 3L 12 13



S IOE R R G 2022 5 1 MR

9.3 AR
P F TR E I TR S SR B D]« WRTFE SO AR J5, 756 PRI () Y BUAS Lk SO = BN

BEEESEHEARTAAT
20225 4 H 21 B

o127 3L 12 7



	§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


