B % SRR IR A B R BRI R ES (LOF) 2021FEF4FFWRE

2021412 A 31H

EEBFEN EERSEHEERAT
EEEENFELHRITROGAERAH
wEEH HEH:20224£01 H 22H



I %2 R AR I TR A T A SRR 4 (LOF) 2021 4E58 4 =ikl

§1 EERR

BN E R KE FORUE AR BTk ORI AR BB 8k 1= FPERRIR B
HOKIE, FEH AR RSt A MR e B M AR R AN SO ST

BEHE NP E TRBRATRM A RA TR AR S A FME, T20224£1H21H
HRT AR IS5 FabR ERIAE R A S EENE, RIEEZN BT
EARILE R TR KB .

SN RUE LAURSEAE A B 5T (10 SR U BRI F R & W7, (HANRIIE S
&—ER/M.

RS ENGIHARRILR KRR . BEA K, 57 H TR BB 5w
520 ) AN 22 4 A S Ul B S L T

A IS TR R A H T .

T} 368 22 SR W AR it 5 1P IO A B R s 45 B8 36 £ 1 20184E 12 A 29 H it i o
A RARIFH (LOF) o F:4 A RAR TN W IE 2 FnE 4m B TR A 1 R R U F 4%
TiE4 (LOP) ", &M NI iEMEIEA K (LOF) ",

BN T20214E12 F 22 H i A3 £ 3 SISO 85 AR 55 SR I C 0, 34
fEifR: WiEMEERA K (LOF) C, 405 014627, HEEMEFEA NFFA 1 HE
UYEAR oA, FEERIFR: MBI A KL (LOF) A, Z4/%: 501028.

ARG H2021F10H 1 H R E£12H31H 1k, Hb, Wh@tEimE S &Kk (LOF) A
WAEHE 2021410 H 1 H iR 2212 A 31 H 1k, Whlts IR & K& (LOF) CHfudti #1 52021
F12H22H A 12 H31H 1k,

§2 &7 Mo

Fe AR o i@ AR R A K (LOF)
N TETFR W B AR R A LOF
A 501028

5 oY 501028

A (Y AR, AN (LOF)
ey Ve R 2018412 H29H

A5 IR I & U A 200,642,367.4117

NI el RIS 22 P B ms, e o0 20 AN A

BB H AR WTHEAERHR RIS, TP RS hEEa AL
ALY 257 L 5k o AR 150 % [ 4R
e RIE LRGN E A SNBUR LTI G F AT
Pt s

WO FEMBERAR . eI HE 2 TN =,

2T, 16 W




I %2 R AR I TR A T A SRR 4 (LOF) 2021 4E58 4 =ikl

WX BTN TR M AR T I ) AR A E
ROLLCRE I AT, 0 2% 2 B BT i b 17 37 IO R R
RS BEATHTA], AR W 45 R AT - i E R H S
HIR A, e REBfERE. fidr. Rmmiilg LR
B ION E RSB L], IR SR KU A
AL RIFER A, T I B 25 1 B 4% B 7 R R4 %
P, A2 ) P B 2H 5 B AR XU B it T 4 v
AR G E R BT B SE A b, T R SR
TG R T3 SR LA K Bl B SRS 5 2 SR A
F, FARIETIA G AR RATH X IE M e
S 2 3 B AE DRAIE B S sl P (B Ak b, SRIBUR 2 93
HSFRI  135 FE JRURe: A5 BRI AR AL S5 % A 45 2 O R R
BB ik, JIRAETE RIS (1 At B RIORE
ol 8™ M AR ARG A AT B2 R 2EAT BLIE BB 5
AR S B B A SR, DL HORAE D H (0, A2 XU
ERIHTIR N, AEEEEN, 25T AR
%, UEERRHGHREIENR, SEEHEX
B g P o RS AS T 3 AT AN 527 T 4 25 W o BT )
SL b, X B SO UE TR IS Sy AR AR A5 X
B S A RS AN A R K S S R AT 70, SRR
FEC a4 i 2R SR L 5 PR 22 T 2 SR . TIUAAN) ¢
PN FRAME GBI LB IR B SR, BT 8
FRIESF o

VPR 30048 H i 35 2 *55%+ L iiF [ /R F5 Hulkc 25 %

Ml g b e 1

D! Z'LF)L_—l; E *450%
RIEE RGN R TS, F A S A0 X

e KPS THFEMNEESWAMEmHmmEE. KTK

R i A o T
EME SN, BTHe XK. el it e
HH o

FHEFEHA A L B PR R A

HEFLEAN [ R ARAT A A R A
B AR FR VR & & B AR FR VR & &

ST L L (L s R
FEn HHE LW ST (LOE> A (LOE) G
T E 7 4 A G A0S 501028 014627
ﬂ:/‘ /\é ﬁ(\ S /\%’ﬁ)é‘
i;im R TR B0 E 73.676.852.831) 126.965.514.58}
}\

3T, 16|




I %2 R AR I TR A T A SRR 4 (LOF) 2021 4E58 4 =ikl

& I Gk < A RS A B A

AFE G RIR A RUEF K
Bk, HLII 2 A X
oo N i R i it B
77 e A BT T T2 4 A1
THEER S b BT
e R F v A P 2
BT o

AFE G RIR A BIEF
Bk, HLAI 2 A X
oo N i R i LR
77 e A BE T T2 A1
THEER B b, BT
e U« F v A P 2
BT o

E: (O)ARS H2018F12H 29 H# A N Eii 4 (LOF) .
(A4 H 2021512 H 22 H o SN U B R 55 3 IC 4, TR AR AR B N AR AL

§3 EEWMFHEAR A SIFERI

3.1 FEMFER
Bhr: NRmoo
T E & __ T&%ﬁﬁ(zozﬁmﬁmﬁ -\20‘2#1%12)% 3\15)

Wi RS A (LOF) A | Wh@tEiiE & ki (LOF) C
1LAHA T S 28 -136,937.04 471,372.34
2 AR -6,281,938.00 -825,534.06
zﬁﬁjﬂﬁgﬁ{%ﬁ -0.0865 -0.0116
AR BB 1E 110,844,430.25 127,174,475.94
5. AR FH e A 1B 1.5045 1.0016

e (DFTREE NV SHR IR A RIS FFA NNWEEE 5 2 S 15 I8, TF NS Sebrifas /K7 24K

THAIECT

QA It fr 3 S AR . BB AN ONE A e B2 shicat ) FERARSS

PR G HIAA,  ARHRNE A E S Bl s i EA A e (E A8 shii s s
QYR IE AT G S M FIFA ARSI, A4 H2018512 A 29H s A E i a4 (LOF) ;
(@)W iR R A A (LOF) CHi5 #AH20214F12 H 22 H 222021512 31 H 1k,

3.2 HEHRERI

3.2.1 HSMAUFE K R KI5 R LSt B A s R A L
BB R & A0 (LOF) AMfERIL

. | s | g | kg i

L R ERLEIS o R
BB = Shpfez | REAERE | HRERE | O-Q) | @-®

©) Z(3) F0)
HE=NH -5.40% 1.09% 1.35% 0.44% -6.75% | 0.65%
LR TH -16.47% 1.39% 1.77% 0.56% -14.70% | 0.83%

FaAT, 16T



o 38 2 S A R B

4 (LOF) 2021 £55 4 Z=EHRkes

ok -10.73% 1.58% -0.66% 0.65% -10.07% | 0.93%
itk =4 105.45% 1.48% 40.73% 0.71% 64.72% | 0.77%
AEea 105.45% 1.48% 40.73% 0.71% 64.72% | 0.77%
AR 5 4
BRI R A & (LOF) CifHRIM
N%55
iy | LI ;;;j-;é
R FEN | | Bt .
B Bk K1) Kby . x| O3 | @-®
Hi==0) o bRiEZE
®
A& RAMEES (2
02141222 H-20214F12 | 0.16% | 0.61% | 0.40% | 0.43% f%z 0.18%
H31H)

e (1) EIRIENSHR IR A BAE R NNWEEE 52 15 I, TE S E SEhrifas /K7 2K

TR AT

QAN G IEE R IR 300 FE I & 26 x55% + - iE [F 5 4 £ 2 2 x45% .
QVRIE AT SIS M FIFA N KRS, AR 4 H 2018 4 12 A 29 HEE# N E i I 4 (LOF);
(M4 H 2021 4 12 A 22 H s Sy & MRS 5200 C M08, TR EETE N A B4

3.2.2 BE S A FAEMUKE SR THMER KR 23 KI5 FIHLS LB felioas 228

B
VEER oL ODARIT R ERFES SR E BN ET R EETNHE
(2018512H298-2021512H31H)
180%-
150%
120%-
90% -
60% -
30%-
D% T T T T T 1
-30%-
2018/12/29 2019/7/2 2018/12/30 2020/7/7 2021/1/5 2021/7/9

— MEBREAELL0NA — \iEEEE

2021/12/31




I %2 R AR I TR A T A SRR 4 (LOF) 2021 4E58 4 =ikl

1.2%

0.9%

0.6%

0.3%

0%

MERE okl ON (RN ER SIS REBNETh D EBIHE
(2021%12H228-2021%12A31H)

o

-0.3%

-0.6%-

2021-12-22

2021-12-24 2021-12-28 2021-12-30  2021-12-31
— WEBREAEEI0NC — UsinEs

HE: (DA AFAENH N 2016 4 11 H 22 H, FMHHY 2018 4 12 A 29 H;
QFRLEEBWZAFAEMHIE 6 MH, BEEGHARMLAREIAR, RENBTILERGEER

A AR EER

() AFE 4 H 2021 £ 12 F 22 HEsg WU & ik 55 21 C R mai, R BTAZ o A K.

84 BHEAMRE

41 EERE (BEESEE/ND FH

4

% B Mtk Wi

EARRGH RG22 | E%

PEAEM | BEEM | FR

2R

AT 15
St

AT R A A
+oo AT i HER T EIE
S RUNINIR =TS S WA

UBS (i) #EH. ‘P«
2019-07-03 - 134 | W E AR TEA R K
&I 7T 4 . 201549 H in
ANl S A PR A
F, DTSR ETEE

AL

E: O)FEEREEEG2M, LRI G S RAEH, B 5O 2 7 il e

s H 3,

QAFE A, H R A B AR H 0 0 FE AR 2 =) DR R B IS H AT AR RS 3
)UEZF ML SCEMATIE B2 GIEFRAL ML N 52 BEA% A PR ANED) I SR AE

FeTl, 16 T



I %2 R AR I TR A T A SRR 4 (LOF) 2021 4E58 4 =ikl

4.1.1 BIRFAERF R - EE T RIR R L H N &2 3 RN B R E R
T

4.2 E AR A E GBI 45 AL 3B

AMEIN, ARSEHNHET (FRANRICNEIEIR R « (kR
BREEWHEEHINE) « (AITFRIEFRGESIEEEHINEG « (QAIFFEEITI
RUEFF I SR E XS BRE ) « FE G RIAMHAMA SEEEN . WA TR
RIRE, WM B 5T, e RS BEAN IS S 007, AR A A%
Bt M 12 idi B, OB i BT NSRBI a7 R A H Z e BT A A
i AT N

4.3 AR G & Tt B
4.3.1 A3 5 I B AT B

REEGE N DAMER TN, U T A B 2 228 FOR 2 R 8 08 U s ik
R, BIERAFAGPATIAE . A F1E 4 1) N 3 AR BUA R, iR AL,
RS IRT IS o A TG IOR B B R RE RN A B PAT R REARBR 55, SRATHE A5,
TS T AP G AT, HRESN . Ko, SR GHEEHEE A
22 G AT L2 o

[FIES, A F)E A ST AR 4 AN ) B3 G A BT 352 (4R 0 R A% 1 EE M By vt T4
W, TS FINEM AR, FE S A AR T T S RE s 7 A A 1A 0 A
b, BERBHAALERIEAFERTAARE B BRI B3GR AR 5 R
4, AN RS T AL BT G A A RN AE ) 0ot A e T BRI AR R 4% R AN AL 7
BRI T A G . R R A GG ERRE . AR AL, TEREEAT. &
e N PN S O = LB 8

ATV T BIIA P GHE, LSRG HE B AP 5B, RIEA
FAE G IR HAT o X R E A G IR AR R FP MR ESEHT, fRRE RS ant
RS IR A5 R B LR 7, 2 e BAET X R BT A 38 G il gt AT T 28 2 I HLRIRY 22 (1)
LG i, UHIRERERZ S .

WA RN, AREEFHNHRPAT T GEHRRREEFHEARA TS ERTE

,ﬂi de

B 7A
W) VB R EEEARA T AP K, REAGEFERT AT
Gy SR AT N B 5 A AT N

4.32 REZHIT AT

A SR BRI AN R BT A 2 18] (58 442 M S i B Ae) A EE il 3R AT E IR 350 5%
BB 45 A B G B AE 5 R Ak BRI SRR — 38 5 H W T R AE 5
G SRR T KA (e SEE A R A 0 7 B REAT S I SZ By 1), U 2 2 W) L3 7™ o At O B R
HH.

F7W, 16T



I %2 R AR I TR A T A SRR 4 (LOF) 2021 4E58 4 =ikl

AEGHE AT, EWFEGUIEE. ARG N, AREHG 5AR A FEEL
HAl BB B A G R A AL R H AL S G EGURIEAE S ERAN) g o, Rk
PRI T S A Al H R R B 132 5

L HATHELAR . FhmE S, DRERNGIHEE, ARG HINSEL ST
WG] A B 538 o G R B R Y], AR S EARS Mg~ E A E A ek
RISZIE, ISR R IASIE AR H AT N

4.4 E BN EE R B RIS IZAE T

VU EE T I RE 2 1 RN XA, S8 REIRAR OQ IO B 4k S (R Fp 5 3, (EARTFR I
AR [0 A e 22, 5 G5 REVRE T AR B, (E2 A AR AT IRl 11 v e A0 30 AR BRI 46 3 T
EE X NI/ S V% Sy 171 = R e A 0 b b A SR VA 1 L S A ST =B (20 s s B R S S o
AR R, T EWRE DAL BE R XA R R TR A, — BEARRM RS, W]
RE M IR A AE AL SRR . XM ST, A RS BOHRE IR R B g ik, g 2l (10
Ji T, RS CLA R XUAR BT 3R K T S PR DIE S5 2 ) K T e T s B (I ML

FERRITTE L, BATNAPIF A S IR ER B TTRE, — R IR 4ERs, k5t
RENE TR s 50— R /22021 4E 52 BB IGREM, T EOW ST e, — BRI
B REEH], SR PR X ARERS ., HROEEZS, ik, BERXER
AfEd R —FOaa i 7L EEE TR TR, B, RERF S YR, S
A AL, AT\ RERS [P TR, AR IR 5% S i A2 Al TR L e S B R 1 g TA] . 3K
MIARRATIR: R AL 9% . B2 2 AR} 50 55 8o

4.5 |G N EEHL SRR

HEWREWARIHBEEIRE S RKE (LOF) AZEEMEIHE N1.50457T, AMREIN,
B EIE KR N-5.40%, [FNL ST LA LI 35 R N 1.350%; AR R IR I iE
TBEHR G R (LOF) CREMEE N1.001670, AHEHIN, 2B S M E K
FN0.16%, [F) 3L 255 b 55 FE HE IR 25 % 0.40% .

4.6 EHNESTFE NSRS E = EE i
AN, AEEERAES200 TAEH LSO ERA NBEAH 200 N8 # 4 %
FEIEHEAR 5000 13 76 1T I HE

85 WHHAAME

51 EMAREE T =HEHF M
¥ 5 T H &H(TT) i 34 S BT I A (%)
1| Bt 136,036,664.46 56.78
Horprs 2 136,036,664.46 56.78
2 | EEeH®E

BT, 16 |



I %2 R AR I TR A T A SRR 4 (LOF) 2021 4E58 4 =ikl

3 | FlEiais& - -
Hrr: fiigz - -
B SRR - -
4 | HEERE - -
5 | &RfTAE ST - -
6 | EANRE LT - -
Hodre 2 = [0 ) SN ) )

R AR B
7 ﬁgﬁ’%ﬁ%ﬁ%ﬁ{ﬁ 103,493,462.84 43.20
8 | HAhHE~ 36,326.17 0.02
9 | &it 239,566,453.47 100.00

5.2 EARBAT A KRB ERTAHE
521 MEMARBAT KRB RERTAHE
G 1725 A FprE () i B4 B 1B ] (%)
AR RRL Bl Dk 2,169,828.00 0.91
B | Rk 2,549,264.00 1.07
C | il 96,701,836.30 40.63
D i;; ;;ij LR 3,678,454.00 1.55
E | &5k - -
F | bR MmEHI 1,373,682.40 0.58
G | Az, G AIEENL 992,448.00 0.42
H | sl - -
| *at,%ﬂ%iﬁﬁ\ B FME B4 1.264.736.00 053
NI &4
J | &Rl 15,813,816.00 6.64
K | Fir=ll 9,280,910.00 3.90
L | FASEANRE 55 MRkl 329,115.00 0.14
M | Bl s AR AR 5l 546,303.68 0.23
N ;{;jﬂ‘%fﬁmﬁmﬁﬁ 13,540.36 0.01
O | J&RARS B Al AR - -
Four, 16t




IV 38 2 S AR i T £

R RIFR R4 (LOF) 2021 45 4 R

%k
P | #B\
Q | PAEAMH2&TAE 1,314,316.08 0.55
R | 30k, & B MERR 8,414.64 0.00
S | &%&
At 136,036,664.46 57.15
5.2.2 |EWRBATI 3 RKERERERERTHS
AT G AN BAPR AR A 18 i S IR @ AL 15 % AR I
5.3 R HHRIE A RME HES = HE LK /ADHEF R+ 2 RSB A
i B4 B
Fg | BREEARR JBZE A4 FR s (%) A OB (L) T LA
(%)
1 | 600519 SINFE 6,536 13,398,800.00 5.63
2 | 000858 AR W 37,100 8,260,686.00 3.47
3 | 600585 HEREIK Y 195,900 7,894,770.00 3.32
4 | 600887 asllivahs 177,700 7,367,442.00 3.10
5 | 600048 TRFIR 388,100 6,066,003.00 2.55
6 | 600690 IR K 167,200 4,997,608.00 2.10
7 | 600036 AT RAT 99,800 4,861,258.00 2.04
8 | 000538 =A% 40,000 4,186,000.00 1.76
9 | 000333 FHILEH] 54,200 4,000,502.00 1.68
10 | 000568 PPN 15,300 3,884,211.00 1.63

5.4 MEWIREBIF WA 2 RIBFRELE
ARG IR RFFA 77

5.5 AR IE A SOHE 5 2 E T 38 Ho I K/ HERF BT HT 45 B 3 I 40
AT ARG IR RFFA 5157

5.6 MG HIARIE A SYHE G S F = E AR/ ERFRIET 42 B SCRRES R B A
AT AR HIR AR R B SRR -

5.7 REWIRIE A SO E GBS =135 Lo R/ HERF B8 T4 St e R B3 A
AREAMEHIRRFFA S E)E -

B0, 16 W




08 22 SRS AR B TR A B R SUIE SR 3% % 36 4 (LOF) 2021 558 4 R

5.8 MG HARIE A SOUME G2 ST 3E LB RN RO BT L2 BUES R W1 48
AT ARG HIARRFFABGIE

5.9 MEMAR AR EREKB IR H BN
5.9.1 B ARAZ S B B8 HHF @1 20 B 40
AF AR IR ARFFAT BRI 5L 5 40

5.9.2 AH SRR HR AIRFBUOR

$%AhﬁﬁﬂAEEMEM,u%%%@%a%,ﬁﬂﬁﬂ%%%%T A& IE
HIEN, 5B eRast, DUEBERGH G RGN, SOEH G RS R
. E%%ﬁhi%m%mwﬁﬁ Ay iE BRI BT & 40 AT AEREAT IR I DT %
I, RIS HIESR T AU BT T 371 AT a5 AT 7T, JF4h & BRI BT e i 5k
E A EAKT

5.10 G HIARAE S B E K E R 5 H 5
5.10.1 Z< A B f7 3 S BT BUR
A FE G B AN 5 30 1

5.10.2 R FH R A2 S8 BE 1 B GO S F7 @ A1 35 B 40
AT G ARG WIAR AR A E G54 .

5.10.3 A H H B B B PR
AH AR IR ARFFAT U 5540,

5.11 HHwAASHEMHE
5111 AN, AREEHFWAT+ L UETF FHERIT GIEZ7UE: 600036.SH) HKAT
N FHARATAE RS St H AT — S N 2 2R R IR S AT B T . B B iE LA, RESH
FREHAEF N RITEEEAHIS TR I LREE, ARG R Hil —FENZRAF
B, &TRHEE.

REESH TR IRFR IR R R T A -
v BRTTRIEZR e A i ) FE AN B 4

2. WHEFAAEZP IR ER—DILET G, NRE IR SRR AL 7SR

3. eSS RS T R,

4, SRk TRE/NAXN I G A AR T A B R T REAT RSP, R R
RIS TPl R 5 5

5. HERIKE Ao LB R AR T RHATWIUE ST, TR SR A

[EEN

g

6. MRYERTACE, Ihaae AT PRy St AT FAAR St

BT, 16 W



I %2 R AR I TR A T A SRR 4 (LOF) 2021 4E58 4 =ikl

7. TR G EA RLHMNPAT I G L BT LI FIEAL 5184, HFRA X
{5 BT Bt

8. MRV £ B MR I BV AL A E 1 PR
0. SRETANILEMNRE AT R e BRI LR AT 0K

5 RS PP R

5112 EWN, FESEFNHLZRET, BABHESSFAMENEEREEZ
i)

5.11.3 F A0 B =1 %,
75 ZFR EA(T)

fFHRIES 31,174.01
ISCUEZ7 T H K
IS4l
SR 4,672.85
JS AT FR K 479.31
oAl B WK
Hopd

&t 36,326.17

|l Nl DWW DN] P

5.11.4 G IR FFA 140 T 75 I A I ] # B £ 55 WA 4
AR FE AR 5 WK AR R A AT 54 I i) mT A% e 1575

5.11.5 IR F AR AT+ 44 B P AR B SZ IR 00 i B
AT G AR IR AT+ 2 ISR A AERUE A2 PR DL o

5.11.6 B A S G ERIHAD S R H o
1 DY TN YR AL, AR 7 il R LB o S 70 T A5 A T T2 8] W] REAFAE 2
7o

§6 JFHE SRS

BN
W B AR E IR A R oF 368 A e VR R D
(LOF) A (LOF) C
i P BB 35 44 20 2 74,220,918.87
i B30 1) 35 45 A B ) 3 3,797,253.59 126,965,514.58
i R B A ) 25 4 B [ 3 0 4,341,319.63

F1270, 16 W



I %2 R AR I TR A T A SRR 4 (LOF) 2021 4E58 4 =ikl

075 Y1300 ) 2 g4 0 A2 B 3
COr st/ L3581

e HH AR I S 40 %L 0 73,676,852.83 126,965,514.58

(VD) AR BN BB R T e A4
QRIEATE &I SN FIFFA ARSI, AKE4 H20185:12 A 29 H fs A E i FFMatIE 4 (LOF) ;
(3)AHE 4 4 20214E12 H 22 H 14 WIS B AR 55 SR (I CIA A, TR 4048 B NAZRAL 4

§7 ZEBFEANZHE A RSB RAREERFMN

11 BEEEANFREFESHTRINHRL

Hfr:
b 368 A i VR R AL JF S8 A B VA D
(LOF) A (LOF) C
i 5 WA BN R AL & 0 ] ]
b
i T ST ] SN R O S A 0 - 31,821,797.93
i A5 BB (5] S5z 1R /082 R A7 i - -
g%ﬁ%%ﬁ%@&%ﬁ (A B 4 1y ] 31.821.707.03
T AR REA I A & 0 300 5 Ak ] 25 06
&AL (%)
12 HESEENEHAEARSRBEARESST 5 A
Fe | ZH577R LHHEE | ZGEWME () | ZEEH Oo) | EHER
1 N4 2016-11-22 10,001,250.00 | 10,000,000.00 | 10007C/%E
2 B [ 2020-10-13 10,001,250.00 | -15,612,951.38 -
3 FH 2021-12-28 31,821,797.93 |  32,000,000.00 -
At 51,824,297.93 |  26,387,048.62

vE: SN2 HE A ¥ 4:10,000,000.00 0 /F M AL AR SN A IE 4, AW 9% F 241,000.007C,
R R [ 2 PR T A R NEOH R, A AR S M 2,250.00 7T

88 MEMRKEAE SR ERSHFH LB

YA AT AT
et | OO g | PR G
s K 4 R 5 HeRma | KiERE
= Ll B IR
e a= - YNIEEN 31,821,79 15.86% 0.00 0.00% | 34F

B3 T, 16 W



08 22 SRS AR B TR A B R SUIE SR 3% % 36 4 (LOF) 2021 558 4 R

4> 7.93
HEFHANESRE
- i : 0.00 0.00% 0.00 0.00%
LY NGl
FE2HE N R 0.00 0.00% 0.00 0.00%
HEEH AR 0.00 0.00% 0.00 0.00%
HAth 0.00 0.00% 0.00 0.00%
. 31,821,79
&t 293 15.86% 0.00 0.00% | 34F

e ERPEGEMRESE AR TP RIERGRGLMBHRE, SREART ARSI SS
H,

89 MR EH RMHIMERRFE

9.1 REWN B—REHFFHZESHPULHIED BUE T 20% K 1H L
T N AR R AT B P BT A B e B 51k B G I 20% 5 DL R 2L

9.2 MR EF R KM HMEERFR

AREIN, AFRE (ATFSEEUEF R R GE RIS HINE) H KME,
E GIEZRITHRY « LIRS 5 B Ao B 8 BE N XSl 0B 47 7 0 AR S 5

1. 2021 FE10H12H kR 1 (W iE A S A R A m] 0T N e b EDG
REAT WA G PR A m) B 42 FR I P AR VGBS A 2 )

2. 20214F10H 16 H# 5% 1 Whid@ 3 & B B BR w1 O¢ T 340 S 4 0T Je B4 o
PR ENBEEN I AR 5

3. 20214F10H 16 H#5E T (MBRESFH AR A @SB EEANRLERNE)
4, 2021F10H16H P FE T (B EEH AR AT X T RSB NEIT ML

R MAED 5

5. 20214E10H26 H ki | Wil 2 Shmg f Fi Vi & A ol SR 71 55 5 & (LOP)
20214FSH3Z G D 5

6. 202110 H30H i T (WhE R & E AR AR KX T Sy EHA RIETA 7 53
FEHRSS S ST 18 DL ) A 25 )

7ZmﬁMU%EH%T<M@%$%ﬁﬁ@A7%?ﬁF%\ & MEEIES
WA IR A 7] JE 4 W B AR TS B I A ) s

8. 20214F11H26H ¥ T (Whl k& E AR AR XTI N £ &S mEEIE
I3 WA AT B 2 W) B 4 R 2 R AR VG B A 2 )

9. 202112 H21H i 7 (Wil 2 SRS e EiR & R i 2GR R k4 (LOP)
B HSE U )

>Ft
b=

514 T, 16




I %2 R AR I TR A T A SRR 4 (LOF) 2021 4E58 4 =ikl

10, 2021412 21 H#l R 1 (38 22 SR st di i & T R e sUIE IR % Ak 4 (LOF)
B i TTRIEE RRT

11, 20214F12 H2 1 HEEE 1 (i 2 48 2 A PR =) W T 22 SR AR B Ve 15 28 R it =X
IR E IS (LOF) E4&E&H) |

12, 2021512 H21H ¥ 55 7 (i 2t &8 2R A PR A =) W 38 22 SR ms A B Ve & 28 R b =
WEHHHE R4 (LOF) fEIHL)

137 2021512 H21 H ¥ 55 7 (i 2 &8 2R PR A =) W 38 22 SR m A B Ve & 8 Rk =
IR HE IS (LOF) fLETML)

14, 202112 21 H¥EFE 7 (V@ B8 A PR A w] ¢ T T 34 A 4 38 hn C8 3
LI BB ORI A

15, 2021412 H 22 H #5327 (WiBR S EHE R AT KT F o E&S T E T
TR BT 2022100 [ 157 8 4 5 o 200 PR DI 2 ZR A BEVE B A )

16, 20214E12 H 22 H 32 7 (WiBR S EHE R AT KT F o ES T E T
P ARAT I A PR A m] EE & I P R LIS S I A 2 ) s

17, 2021 F12 22 H #8517 (W iB R &S A R AR KT il Ee S 50 miR
1T I A PR A ) 4 FR I 28 AR B B A )

18. 20214E12 H25H##E T (WiBERE & EH AR AF R TIE N0 ES 5P 24R
AT IR A PR ) Ji 4 v g 2 28 AR VR BN A )

19, 2021412 H29H #5527 (Wil Fk &85 BRAT IR A 5] 5% Tz JH [ % &1 5 T
EHIAE)

20 AREIAN, AFIZE (ATFEEIRF R R LSRG B EE NG Mile s
H A7 3 4 0 B0 AN 38 S0 80 2R3

Zl

ok

810 #ENMHFER

10.1 FEXHEZR

v P ERIE S S R e S AR S

. B L SR A R R R IE SRR S (LOF) K& AR

B 2 SR s AR R A B R R SUE R R R R 4 (LOF) FEEHEE Ml

v B Z AR R A R R R IE SRR T AR S (LOP) A5 Uil L HL 3T
N AL YN e S A L =N

v EEEFEE NS TSR BB

v RS AR S T

~N o o B~ W N P

10.2 F7T3UHE &S
I AR X AR P 68 5 A Gt L AR

FAs T, 16 W



I %2 R AR I TR A T A SRR 4 (LOF) 2021 4E58 4 =ikl

10.3 R

.

WHRF T BIESEHN . BEItE NI 0 P sl 68 2N Wk 50 2% 125 (4 45 A 5
TESCAY TR Ja, 08 nl e A BRI (] Py B0 £ 2 SO R A BUR B

PR E XA G WA R, TEAERAN.

Bl HTE: 400-820-9888

A PE: http:/;www.ctfund.com

IS E AR A
—O==#F—H=+=H

=

1, 316

=

% 16



	财通多策略福瑞混合型发起式证券投资基金（LOF）2021年第4季度报告
	2021年12月31日
	基金管理人:财通基金管理有限公司
	基金托管人:中国工商银行股份有限公司
	报告送出日期:2022年01月22日
	§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

	§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
	四季度市场延续了前期的风格，与新能源相关的板块继续保持强势，但是开始向低估值的品种蔓延，例如新能源运营板块，但是前期涨价驱动的中游和上游板块开始滞涨。我们认为这一现象一方面来自于中游上游企业单位盈利处于历史高点，但是由于未来供给大概率会释放，所以意味着现在可能是这些公司的景气高点，一旦未来价格松动，可能面临估值和业绩的双杀。这种背景下，可能导致新能源板块资金出逃，将会选择新的方向，前期已经因为风格因素大幅下跌的优质公司将可能面临新的机遇。
	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 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  报告期末发起式基金发起资金持有份额情况
	§9  影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10  备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


