FIEEEE #R H TR AIGHOESF R R &

2020 £ 1 2

=R G

2020 #£3 A 31 H

HEBHN: LAEESTHERMOERAH
EETEN: FEHIBBITROERAT
WEXHBER: 202044 H21 H



SOARE PR L BN % ETF2020 5% 1 2 ERE

§1 EEHRR
REEHANE S AEFRUEARIRS Pra SRR EGICH, R S PRIR B 8N,
FEXTH PRI SR HER TR AT 58 B AR 1 e 3T
R E NP E LERAT RO A R A A REA R e G FE T 2020 4 04 H 17T HEZ TA
R S5 ARPR . AP ERIAMB R ARG FNE, REEZABAFERRICER. RISV
R B RN .

He G TN AR DO SE M L 8 U357 1 JR A B AR e 587, HARMER S —E &

it

BEE M A G AREHAREI . RTH R, Bt 7E1E H 40 PSR aT BT 4 bl A
eI

AAR G I 5 BRI

AR AW E 2020 4 01 H 01 Hi= 03 7 31 Hik.

§ 2 E&RMN

Fe & THFR TN E TPIE B %% ETF

3 N TR AR 2% ETF

F 4 F ARG 159928

FHEiEE A T 5 B TR

HEeEFAERH 201348 H 23 H

e BAAR I S B A 1, 393, 657, 260. 00 13

e g =R N L IREERR TR R, A8 R PR AR R = B ME

5% TR TECRI e B KL, EEFTHEN T, HI% RS 245 E

ANEEE 0. 1%, SFACERER R ZE AT 2%,

b & B HHIE 3 e 3
RS A 2 A5 AT JE B A, WIS S i i TR G R for e S

MW e KRB NIEHON IS, T 2R 5E & E VAR
PRIVIEEURDL, BAT SARIEEL DURARR BT AR B SR T
EAA 87 XSG WA A o

AN L EEEFHER M AR A
HEEN Hh [ TR ARAT et A IR =




LS IR 2 B % ETF2020 5% 1 2 AR

§ 3 EEMFIIPNESFERI

3.1 EE WM &K

AL NRMIT

B i)

AR (2020 4 1 H 1 H-2020 4¢3 H 31 H)

L ARSI C eI i

128, 454, 991. 32

2. AIHFE

40, 671, 281. 44

3. ALY 2138k < A J A )

0. 0346

4. AR 4

BRHE

4,292, 831, 015. 29

b. WIRE G BUTHE

3. 0803

L A OB fe A e A IR BN . B, AN OS2 oA sl 0
BRARSS 2R e R, ASIANE A Cse BT N EA 28 et AR sl
2. iR e SHE AR A O A NGBS 2 2 e 1) % 2% . v\ 9% A SERRif et K7 2R T

ik
3.2 EEHERI
3.2. 1 AR EESH BURENE KR RIS FHANLS: b B e 2 A EL
N5 %388
WHEIE KR | P EE KR | ittt
M Bt IS 5 2R O—® @—®
® HEEQ | HERZEEREG
HZ@D
TE=1H 1. 93% 2. 14% 1. 79% 2. 15% 0. 14% -0.01%

3.2.2 HESERAEMURES RIHFEE KRR K HE RS R A
RABFHI LA



SOARE PR L BN % ETF2020 5% 1 2 ERE

S SR P A 2 94 2PETEF S>3 T3 1S S 55 5] 33 iz 5 HOAR B SR KK 38 S v J5 S S - b
El

210. 00%

180. 00%

150. 00%

120. 00%

0. 00%

60. 00%

30. 00%

0. 00%
o ~ ™~ wn o w o o ~ [=] o o o o] o~ O - wn w [ =l
o~ o~ o o o - ool o~ o~ o o o - - o~ o~ o o o o
b & b & L b & L b b LSS L LS LKL L4
T T Y I IR TTR R RTSREETRE YR
™ ™ < < w wn w $ O el ~ ~ r~ o e o] o] o o~ o~ ﬁ
S © © © © © © © © © © © © © © © o o ©o o
o~ o~ o~ o~ o~ o o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o
[—CREREEEEBRETF RIS EMKE — LRSI EENBRETF RIS R % |

T AREEEOCHINA

L E I S A RIZ0E

SHFY £z H (201348 H 23 H) &3 4MH, Bagh il &0

§4 BHARE

4.1 BE2E (REESLB/DH) FHH

’ AR 4 11 35 4 5 P PR s .
4 R % prrp =y HEZF AP AF B it B
TCW & e EEE: HHE,
F B P i RER
ETF, L& EHARKFE
HHIEZE 24 T il TR A AT
£ ETR VLN FUAE, AR
& TFAEREYR %M ESR
ETF, JLIRE e S|4
FHIE 4 R iR Molks
= N 5
jUR T ;g;ﬁﬁgmwﬁsﬂ3a - 9 4F %ﬁ%ggi
300ETF 3 NG
& ILRE T BB H
TRIIE 300ETF iy BT
BRHE R 4 HE S LT
NS £ E ., 2015 4 6
V% ETF B¢ AL E
2 eI
NEHIEE A R FAT A




SOARE PR L BN % ETF2020 5% 1 2 ERE

VIR FR S S,

(LOF) #: 2015 4F£ 8 H 3
&, ILINE H 2 A4 ik
HEH 2 fE FEH P ETF
# (LOF) 3 e FEE
& ILINE 24 P4 BTF 3
HRIE BT RE R & FIERETR
REF T ETF B4,
# (LOF) % UE 4 i 7

4. HERR ETF 24, I
T ETF %: E PR E
& WNET T4 2% ETF B
WFEEZ4 ETF B e S
Beie st 4. H, 2015 4F 8
NE IR H 18 HEA
1T ETF Btz AEICHN & TRE
e, BNE 300ETF 34,
rHiIE 800ETF TC VS B RAIE

e 300ETF %4 1K
SR, PGS
23, 2016 4
12 422 H&E
AL E H
WEAEYIRHE R
# (LOF) #4
32,

2016 4F 12 H
29 H& AR
wE iR 2
BH (LOF) %
SMEES

H, 2018 4E 5
H 23 HEA
ARV & HiE
HREIRVR
Ar4E# (LOF)
B S
i, 2018 4F 10
H 23 HEA
{ErRIE#RAT

ETF F& 43
G248, 2019
3 H 26 HAE
SARI'E FlE
%24 ETF i




SOARE PR L BN % ETF2020 5% 1 2 ERE

EEMEEZE
H, 2019 4F 4
H 15 HEA
(R E IR
17 ETF il
SMHEEE
¥, 2019 4 10
H 8 H&EAAE
W E HE
800ETF 4 1)
RenH,

ol BREREEReLH, K YRIRBEN” AREERAENRH, K CEIRE Ry A E
WO € RS 3

2. FEEiesn, HEIREN M “BEAEE 20 FaRTE 2 = 3O E iR B AR
H 39

3 AEFF ML SGEMAT P2 GIEZRAL MO 5 BERE A BRI M%) IR SR -

4.2 BEANREH WA ESB/EEM FEH LK 9
ARGEHENEARREWINET ChEN I EREZF BB GE) KA RIEHE A

IEM S HEMAIE S FRIMLE, AEWSEEN . BRIt RS BEAE F R e 507, A2 4%

PR R R b, NS BEA ANBOR KM i . ARSI E RIS, BTN, AREH

BB RS & B R 2052 -
4.3 AR5 H

4.3. 1 A PR BHBERHATHER

I G PN e LA B E M SR RS . AR 5 WS bl A R st BEE. 525
BBV LB IS S MG VA, ST & A R, W AT N AT AT Eh R A
FEHRA U RS A2, W DR 152 5 1 BE PR T AN S B o

T RFZE S, BATRE T ARG AR LT BN WP R A S FE R EE 0T (HNL 3
HPATS HAD [ S [F 32 F —IESR I P SESE i i AE e 22 57 (R 230 P81, SRR %M
PR VAR P 23 MRGE 95%EE X E TP M ZRI TR EERRE . RS 51k
PLAE T THEAT SR G M, SRPIWTE AR B R R A O T REdE . AR I, RO DU T $5%
A Z N AE R 2 s 1 O o

MNT RIS, AR NS Lo, LHBEFT 7560, KRR

Lo
%670 3% 1470



SOARE PR L BN % ETF2020 5% 1 2 ERE

G, AA BT IRBIEAE. TR TR TG, PERT T AR
SHRIE, ATRESTHER AL G, AR, R PUER AR SRR

4.3.2 RERZ BTN LT

AREEARE N R MR E L HKEI. RSN, KA aRRAES 5050
NTFSEN R H 852 53 A8 (R BA 58 By B IR 27 2 H RS & 1Y SR E LA 8 IR B4
B2 PR BB A IR SRS T A A R H R A A 5, R BN AP 28 5 MM 2 s

4. 4 RGN E S K BH RIEIZ/ES T

2020 £F 1 FRZARRBCT M T L, HEERFONR A PASE LN S Tk, S
3 S i T P, 26 B R B P KU, S . BRINTT I sl M R 2 3R T A BeTiids, ARARAL
Mo, BREZEY. WHENL. EI. IR T BB, AT DA FIREEE N B, AR
AR S R S Ha A R S A

BT AIC AR, 2 A4 EN PPT R REE 0. 4%, #H2 il 2% ih 205 R LR B,
b b B R B AR D . 3 A4n, EABESMR, W, 1. TokAEr. AT IE
HWIRSWE, B, REFEFESRRER L., REET, RFFFEERIEN. RN, PO
BOERRAE 5, WBUR ST BRI RA S, AWl sy A5, ST Omh & B+
ANV RGN AL, AT I XOIF AR AT “ B SRR R A L 2

ShEET Y, T AL DS, BRETE N SRR GG A R, A ERIAN
REREIOBR ] AT (8 i, S BOEI AN 32 ™, st RE P O R AN

FEE TATNAE A S DA EE I 2 B R RS0 . Ho, Al FE e EES, H
BEEAETE KR IR, mimil D8I, W, SRR R AT AT T 4E 5 BBk
HIER R, TR A ARG AR AT 2. £ ARSI ORI, et IUIa], 4N E ey
Ze b, WOy ST, FFARTORIVESE, 1A NI RO TS AN T, A R 1
E)5 W T SRR LLBGE 1, JUHOR & S IR IR NI 5 AV 2% o AR RAE — R B AT AL
TR LRI, e IRIEAAE | FRD N T REAUE I BL P A SRR AT
Rl

HHAIE T AT L AR E 1 FRERK 1L 79%, (HRIRMR T KRR, ERBIVHARINE
SRR R, A9 ORE U — 2= B R B PAT WA R IR RS, 458 A G (E K, R ARG 1Y
BeE e

I, AR SR TR SRR N, OREF THREBE AR, BTG

BT 1410



SOARE PR L BN % ETF2020 5% 1 2 ERE

PR A BEA LR FFLE 95%~100%2 8], FEASSEIL 74 RRER L ST LB HE BT H I

4.5 |EHNESH SR
BEAMREWIR, AEGHHUFEA 3. 0803 70, AR WM HUFEIG KN 1.93%, R

GUEREEMER RN 1. 79%.

4.6 MEANES T ABREE T HERE A
T

§ 5 HBAGWRE

5.1 MEBARES K =HEBMN
FFe iH & (o) e ST IR o)
1| B EE 4,269, 632, 763. 89 99. 05
Hopre 2 4,269, 632, 763. 89 99. 05
RG] - s
Ii] 5 Wi 7 P % 3, 779, 800. 00 0. 09
Hdpe fiigr 3, 779, 800. 00 0. 09
BE R CRFUE SR - .
4 | REREE - .
G AT AE S - s

6 | KNBW G - -
Forfrs SIS0 0 55 I B e

=
BATAH RS J & a1t 34, 057, 218. 40 0. 79
HoAh % 7= 3,246, 501. 15 0. 08
it 4,310, 716, 283. 44 100. 00

5. 2 MEHIRET L RO ERRAE
5. 2. 1 MEWIRBHER BT RIRABRERRAS

AL 17253 ARME (o) i 3 & W PR IR A (%)
A PR AR B Dk 734,748, 412. 43 17. 12
B [RA s s
C [fli&k 3, 350, 263, 636. 83 78. 04
. ML) #T. BYRBOKAE A | |
A4

E (@i s s
fivsai |4 181, 543, 068. 42 4.23
CIEIEH . SiERIEL s :




SOARE PR L BN % ETF2020 5% 1 2 ERE

==

ERERIE /¢4

—

5 A BRI
S5l

<Rl

[z N 4

A G AN 25 i 55l

=PI IEs NS4

IR ISR 2 PR T

i BRSSO HA R 551,

oA

PA A4 T AR

SOt R E AR R

ni=mm|o|v|IolZ2l=100=|w

G

At

4, 266, 555, 117

5. 2. 2 A WIARBPRIR BT R BAREREA S

(NG

eS|

NRME Co

o 2 < B B EL 5] (%)

FAIN NN e 4

KA b

il 3 b

252, 003.

0.01

B 0 VR BOK A
(DA

2 .

=N

19, 147.

ALl A REATHREOL

Tl oo

ERERIEVE4

—

AR AN BB
S5l

852, 542.

<l

1, 936, 399.

i 3t

LG5 A 55 Ak 55k

AR FEAEA MR 55k

17, 552.

KA BT 2 it B

i B 55« A BRI EL A R 55

oA

DA A2 AR

SO R AR SRk

|28 B=-H =3 Bavl el - I — Bonll l= R

Sy

it

3,077, 646.

5. 2. 3 MEWIRBATIL P RIBRER R B ER R A S
TE AR S AR MR AR W OB BT R AL

5. 3 WMEHIRIZA FRAHME i 2 & ™14 LB K/ HE PP BT+ 48 IR 33 B A

9T 4t 14



LS IR 2 B % ETF2020 5% 1 2 AR

5.3. 1 |ERIRIBEIR FEA RNME HES TP FE GNP+ 42 BRERE 8

Bt BH 4

Fe | BREAR | RELK | HE R | ARNME G | HEEESEEE] o

1 600519 | HMF&E 531,412 590, 398, 732. 00 13.75
2 000858 | i K ¥ 4,703,775 541, 874, 880. 00 12. 62
3 600887 | FIBGr | 17,574, 127] 524, 763, 432. 22 12. 22
4 300498 | IEICHA | 10,728,423 346, 528, 062. 90 8.07
5 002714 | Ry 2,493,493 304, 729, 779. 53 7.10
6 603288 | R 2,327,053 291,277, 224. 01 6. 79
7 000876 | #r 7 A 6,075, 334] 190, 947, 747. 62 4. 45
8 000568 | ¥iIHEZE 2,119,551 156, 104, 931. 15 3. 64
9 002304 | EA Ay 1,732,559 145,309, 723. 33 3.38
10 601933 | JkF¥EREETT | 11,041,776 113,067, 786. 24 2.63

5. 3. 2 MEHIRBRI A O E GBS T FE B AR T 42 R

G
FHErE
pe | mmem | mmen | wE o | aenEco| T % 5 fﬁtb
1 601916 W ERAT 294,195 | 1, 167, 954. 15 0.03
2 601077 AT 147, 778 768, 445. 60 0. 02
3 688023 ZHEER 2,728 503, 152. 32 0.01
4 688258 HEER 3, 465 249, 965. 10 0.01
5 688101 =IAE 13, 483 242, 154. 68 0.01
5. 4 MEBIRRMFF P RAGFEREHE
. _ S G [
= '3_|a m] I\ 7S
Fe5 55 NFAME (OB) BT %)
1 EELries _ ~
2 PATEEHE - -
3 S fige - -
Horb: BURME SR - -
4 kA7 - -
5 A\l 4 A Eh % - -
6 H I 2L - -
7 AR (AT A Hefsi) 3, 779, 800. 00 0. 09
8 EINIZ e - -
9 HoAh - -
10 | &it 3, 779, 800. 00 0. 09
5.5 WA BARILA RYHE 5 E ST =3 E A K /NEE PRI BT T4 5 350 % BH 4
P ot o

g

==

=

iz ARG TR AR

e 50

~AfHE O

HHE ELB] (%)

o100 14




LS IR 2 B % ETF2020 5% 1 2 AR

| 1 | 128102 | K| 37,798 | 3, 779, 800. 00 | 0.09 |
5. 6 AR A FME o 2 S B 7™ 1 E LB R/ HE R B+ 48 B P SORFIE SR B 3
B 4

T AT AR AR A 517 SCRFIESR

5. T WM& HIRIZ A RAME i 2 &7 1#H LB KM EEF R RT L4 e R R A
T AR EAMRE ARG e R

5. 8 W& HARIRA FAME 5 2 G B A EL B R /NER P O B A8 BUE S 3 B 40
T A AR AR AR A PO 5

5.9 MEHIRAES BT KIBIB KL 5 0L i B

T AR IR A R G TR I .

5.10 MEMRAEE BRI ERH R 5 H LN
T AT AR T S N RSB [ 5 0

5.11 R AEWME M

5.11. 1 AR EHFKIEI T HIEFHKIRAT AR E H IR B ERI L RAE, =R
RS R H AT —FEARZBATHER. LHER

T S9N AT AR BE AT AR TR B RAT AR BT P IR I 2 SR LR RS 5 5 BT AT
KA, BRI H Al —F A 2B ATHEST. LT

b=

5.11. 2 ZRERE NI T L REROTBHES S FME R FEREE
ANFE GG A4 BRSO HE < R P 2 B P S I

5. 11. 3 FHAhBE F=1 5%
75 ZFK & o)

17 H AR IE 4 332, 737. 63
ISR 2597 K 2,901, 617. 62
IMEidiiel -
A& S 12, 145. 90
JREYST R I 3 -
Fopth REGHK -
Ry 2 -
FHofth -
it 3, 246, 501. 15

Noly ook BN lepl e i e B R B SR N

o1l 14



LS IR 2 B % ETF2020 5% 1 2 AR

5. 11. 4 REFARFFE 1 AL T 5 B B T e Bt 25 A
T A G AR IR R 5 b T O AT e et
5.11. 5 HEWIRET T4 MR HHFERIBZRIE LA B

5.11. 5. 1 IR 5 HIRIGHA T AT 142 B P A ESIE SZ IR 15 S L B
TE AR S GARRA WIRSR BB B AT+ 48 B S AR T 52 BRI 1 DL

5.11.5. 2 A BARAR I 5l FL.48 B 2= AR A7 8 52 PR 1% It i B

MEZREA | HEEEE | REZRER
Fe | REAKE i 52 42 7K B .
E o) HEEH (%) 5t i
1 601916 W ERAT 1, 167, 954. 15 0.03 HARRIERZIR
2 601077 WA TAT 768, 445. 60 0.02 FIFIEZIR
3 688023 ZHEE R 503, 152. 32 0.01] FIEFIEZIR
4 688258 HoER 249, 965. 10 0.01] R FIERZIR
5 688101 vy 242, 154. 68 0.01| HTAAIESZ IR
§6 FFIIE &4 AR D)
BT A
i I ) 3 4 40 AL AT 1, 168, 657, 260. 0
i S 1) 5 4 FR W 47 00 537, 500, 000. 00}
Dak: i S 3 R) 3 4 R VB [m] 4y i 312, 500, 000. 00}
i WA ] SR 3R 0 AR Bl A A0 (A A0 |
/DPL“=7 3HA)
e 15 HA HA AR S 4 A B AT 1, 393, 657, 260. 00
§7 EEBHENCHEFEREREAEESER
FEARIRE AN S B AN RIZHEG R EREAIES
§8 MR HFRRWHEMEEFR
8. 1 MEHIAE—BREFFRERSHH AR IT 20%HF
% e W N A 2 e B AR LTS i WS R R BN
% Frf 3 X
H A ﬂ; U\ 2
#| 2 | 20w 5:; :?ﬁ { f A f”*?;ftt
% He 25 ” ” el °

o120 # 14 m



SOARE PR L BN % ETF2020 5% 1 2 ERE

bl Bl
b

20%

[ [X ]

BB HEE> 53

1A1H
1 % 20201917, 826, 376. 00[87, 980, 000. 00[249, 132, 700. 00756, 673, 676. 00 54. 29
F3H

i
N
a2 2020 4F
1k
ES
o
H 31 H

v

Bt
5k

oS

o130 14 ;m



SOARE PR L BN % ETF2020 5% 1 2 ERE

ol

77 iR AT

INESEEPNPNSS & TE L HIbIRN

BEG PR R RN, DBEEE M N R RS OB BRI RA AR
X I AT SRR SR ] e A BORIEE AL

2. FEG BN T B AR

FEA S BB R R A S h el e, AT RE P EUE SRRV, e siia g ia kT fe
i — € WXE. AL E BN IRSEB IR 5T, AT BLRME, 1S H AR,

3. PERT L ARG A RS

FEA L O B LE B B AR B SR TR e B e, AT RE 5 B3O R e [ J A 2 < 8 7 B SR T 5000
Ji76, BRI A] RS EAIE G AL Feua ey ey i 65

§9 BEMHER

9.1 EEXFHE=R
Ly H IR 2 v Pk 3 0 258 5 ROTIG R BOIE SR 3 0t 3 S 55 AR (1 S0 A
(AT 280 258 5 BT IR BOE S B R R e R & A )
CHAIE 2 22490 2858 5 RUOT IG R BOIE SR B B LB )
4. BEEEHE NS FERAE. B
~ AR A R B 95 5 T TSGR BOIE SR BT 2 AR R E AR P R A T 1
6 1 FEIE T 2 BRI H Al SO

\\]
P

w
Pl

(@3]

9. 2 FRIBHE R
FHETE MR 99 SR HEFR AR 20 B TR E RS GG IR AT

9.3 ER AR
B F 0 T AL G TN IMAR A TR A B, B8 s &5 A M3 www. 99fund. com 255,
EATRAT RSB HNZ RS O G 400-888-9918 A AH (S B .

CHAERSEHEBROHARAA
202044 A 21 H

F o14m 3 14m



	§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
	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
	§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

	§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




