AL E PR KIERENE S A ES
2020 55 1 FERE
2020 £ 03 A 31 H

EEBFEN WLHFREIEEE-EEEGR AT
EEREN - FENARBITROERAFR
WG HH 2020404 A 21 H



B
B B R R oottt ettt e et e et ettt ee et e eeeen s 3
82 BT I, oottt ettt ettt et ettt s et ee et ee et er st ee e eeenae 3
§3 BB G AR I TR ZEI .ottt ettt 4
3L T B dE AR oottt 4
B2 BB BRI oottt ettt ettt ettt s et er e ree e e 4
B T AR oottt ettt ettt ettt e et et e et e e er e er e neeaenaneen 5
41 FEEZT (BEEE BT/ TRA oot e 5
4.2 BH NG AN A B S EEER TE BB .o 6
8.3 AR B B TTBIE .ottt er ettt s ettt ne et e et e s et e neenens 6
8.8 F RS B Y B M A IB A E 2T oottt ettt ea e e e 7
8.5 TR B ZE B IINEIRZEI ..ottt e e et s e ee s 7
4.6 MEMNEESFEABEIES BB ETHEDLI ....coocoeeeeeeeee s 7
85 TR B RAE oottt ettt ettt ettt ettt et et et e e e e s eeee e aneen 7
5L R TR B T T B BT oottt e et e et ee e 7
5.2 R R R T VL T B B 2 oot e et s e et e s s 8
5.3 |ERRIEA SAME SEE T =R ELEIRMEEF AT 2R EBREHL oo 9
W E T iy Ei e e AL e k= OSSO 10
5.5 A BRL A AME GRS B =B E L FIR NIRRT BB FSF R ..o 10
5.6 | HIRIE A SAME G EE T =B E LB /NEF IR+ B B RS R R A ... 10
5.7 |EHRE A AME SEE T =B EIFIRINEFHIT AL REBREPA ..o 10
5.8 & BRL A AaMME (G EE B = B E EL BN AT BB BGEBR T ... 10
5.9 R BRI S BB IR IR ST B BITEIT oot 10
5.10 G HARAE LSBT B EFRIATRAZ S ETLVLIH ..o 11
B L BT R T oottt ettt ettt ettt ee e e e e e eeanraees 11
86 TF T TR AT T ..ottt sttt ettt ettt ee et ne e 12
§7 He B AR B B TSI ARIE BB oot 12
B Gl N S S e s L =GO 12
12BEEHANCHEAREBRBREE T T ..ot 12
88 UM IR T S I B B BB R oottt ettt ettt et 12
8AMEHN B —BEERTFEELSNBULBIAEBI AT 20%HIEIL oo 12
8.2 B T 2 R B R A B B B B oottt 13
89 BB S T oottt ettt ettt ettt r et et e et et e e ee et et r e eeeeee e 13
0. L BB T E H ettt ettt ettt ettt e et eeee et s eeeenanraees 13
9.2 TR ET oottt s et e et e ee e s eeeeeneereees 13
LT R 1 = VOO OO OO ORI 13

B2, 13|



WA I S R R T KR ORI S BB 2 4 2020 AR5 1 TR

§1 EERR

WYL P E 27 08 77 B PR A W) B 3 o I3 FARIE AR 15 T 8 ST R AN FAE 5E
B El. RS HERRRBE KGR, RO NS RSt R P AN S8 Bt AR AN ) S
B T

FEFEE N EDEREAT IR G PR A FIRE AL & S RFUE, 720204204 H20
HE T AR B 54805 I#ERIMBEEASRESNE, REEENERNT
EERCLE RS PRIR B KSR -

WYL P UE 23 % 77 B PR A W) A v DAWSAE FH - S = 57 190 D ) 4 2 R o P 2
T, BEAMUEREE—E R,

RS AN GHARRILAR KRR . B K, 558 H7EAE BB S w1
FF 20 [ S AR J 4 R S U B 1

AR IS5 BRER & .

AR S W H 20205201 H01 H#Z £20204203 H31 H 1k

§2 EH& MmN

B TR W RS R Y K TR 2
S 003366

SR (Y BLIRTFF IR
EeERERH 2016512H 19H

ik P AR J e 03 B A0 35, 777, 492. 704

RHE G K B s N T e, I AR R
FEF LR E RS B TR, ghlAR
% Hir B S I KR 5L g b e v 2 TR ) H 2
PRI B B /NT0. 50%, 4F PR ER R ZE AN 6%,
SETRT HIEFE TR K FR B R ER

ARG IR BRI S, SR R AT e R B,
Pt s F22 HE P8y REAE PR LA PR R R B R R A
AR A E

95% X FHIEFE R R R B R +5% X HRAT I

b 235 B A N ‘
TR EEFIR (BUE) «
RHE SRR A, TR XU 5 TR 25 5
- FRAMES ., HEMES 5RMTTEL.

IR EN AL G, FER S 2B HIVAR
ERAR TR BRI, B AR ITR B AL AR T

3T, 13|



WA I S R R T KR ORI S BB 2 4 2020 AR5 1 TR

AT AR PR RS T 3 AR AL 8 XUz WA R A

BEEEEAN WL B R B B PR 22+
EEHEAN S R AR AT A AR AT BR 22 ]

3.1 EEMEIEHR

§3 FEMFHIIMESFERN

Bhr: AR
FEM SR A (20204F01 01 H - 20204203 31 H)
L A C S B a8 3, 678, 889. 14
2. A BRI -879, 160. 70
3. DA 35132 4 A BUAS A )i -0. 0229

4. IR e B3

30, 986, 320. 85

5. IR B e witiE

0. 866

TE: 1. Pridk e WEHE b A RAT NN 5 2 & S T, TH A58 A Skbn

e 2t 7T BT P 81 K
2+ AW IR FE 2 AW . BB

HARSRN CAE 2 b EAL S

ezt ) FHERAR 5 3% AR B AT, A A 9 A< 3 O sl s in EA 2 fe i Ae sl at «

3.2 E&EHERN
3.2, 1 ACHRS B MR (K3 T2 5 ML 9% B v 28 S e U
WER
Nz
et e 3
) g | I g | PR
B e | K| e | KitE | 00 | @@
WO | | taex
®
@
oE=4H =2.91% 1.99% =2.02% 2. 04% —-0. 89% —=0. 05%

T ARSIV STHCATEEAE: 95% X AR A AR FE B0 2 4+ 5% X ARAT IR A AR OR 3 (B

J&) o

3.2.2 HESSRAMURE S RIHFEMKRZZ) RHE RS L RE R R

sazilib]aa:q




WA I S R R T KR ORI S BB 2 4 2020 AR5 1 TR

S R B E S Bt S A R R S A S E RS R DEAT A
(2016512H19H-20205£03H31H)

0% 4

-10%

-20%

-30%

|
-40% !
2016/12/19  2017/07/10  2018/01/19  2018/08/08 2019/02/28  2019/09/10 2020/03/31
— LF TETEER — IaEEE

§4 BEAWSE

4.1 B¢ZE (RESLE/PH) Wi
AR ENE | ik

L4 PR HARR S
M
44 JiAE 154 B
g | s | W !
H 1 Hig |
5}
HhEEEE, i, S EE
SUEHEM T E FEAT I 43
V. SFEAEENT A
BT, ARSI Vi TR
AT P L Ko W IESFUE F7 4% B
G TR AR v e
N, N N 4&4\/_1:@\ ﬁﬁﬁi%‘x\z’xﬁlLEl\éé
BEMES . WIH &% s
. L . 2019~ 14 | #, 201 7TEE NN WL AT
I | BRI B R - e ST Y
01-16 O ERREEEARAF,

B TR IC e R IE R
W ER GRS E
e

PUE L2 BBhE, Wil
BRI A T 4
TRV < L Bl R A
BIREIASE. Wimile
HAIE R R K i A O

5 T, 13|



WA I S R R T KR ORI S BB 2 4 2020 AR5 1 TR

& WL e E AR R
R RG MG E
2. A S ML TR
PFAETF ML B 4% o

SRESIESE e N N
TR R R AR, C
FA. FRM, JilA 24 et
FMSER BT LY. T
BB e A
i 2020~ AL,
S| e S R LY

A BT R, et
BB, AT R I e ik
B R AR R UE T 5 B8
Reieam, Waise
MLk BEA% B AE 7 M B
1o

(@)

T RIRFRRE NG BRI H I B 2 0 FE AR 2 = D 1 8 IS AE H AN
fEis B xEERerEEERea, LMERHN RS RARHES . iR ALK
B SCEMATI B2 GIEZE MO N B RAE BEIMNED HIAE R AE -

4.2 HEANMEY A S ZESBIEMMFEH KA

AH G BRI WA FAE T (R N RICA IR 5B i)« HLAbAr
FRALFE M AT & ML 5E , ARG WSS S SRR 5T Js U BN Z 2k g 5877,
FE TR P AR O it DA DRI < 07 1) 22 4 VSR 3 G B 7 I AR 8 I KOA H
b, NS EHRFA NERERA 6, T FERERA AN RIT N AEEIEERE
By BTN, ARERBEAGHEARIEMIEEERKNZE,

4.3 NP GETULH
4.3.1 AP G5B RIHRATIE

RIEEEFHN— T AT N E R TE S MAS, H1l 508 <7 A1 S il
FERRAE, B RGAMN T2 AL AR 0L 5 AT HAT. MG, RAF]
FERSHAT T CGEHRBREEFHEAT AT S ER SR A G i 5 v e
AR AT AL G EEINEY BIEE -

4.3.2 REZHTARETHRHA
WE N R KA AR HEZ TN

o6 W, 13|



WA I S R R T KR ORI S BB 2 4 2020 AR5 1 TR

WA, KB R ATE S35 AT B H R 28 5 A 5/ ) 50 38 5
AR IZAE SR 4 H A &% E I o

4.4 REHINE SRR R NZIED T

20204F —ZFE, M THUEEE R, SERECT SBR[ T ERE T
JIEFETEAE IS H N PSR L, IEAR SZ B RS M /s A FE e v 5
e AL BT A T e B S, BB 1K 2 HTE AR

N ERT I E PR R AE N, GBFR B B AT B — B B AR IR
EATH IR e AR I BN B8 BGR A SRR 1], HARCEEARAG (E AR Ak
T3 SARHRAL, IR EATI O T I A BRI R G KU

— R AR IR ERR ZE 2. 90%, /NTE FEAHUERI6%, AL T ER. ALRIE
XAV S HE R R IR R, BATRAFEEARE BRSNS, ERREUS i ok A2
bR, IR AZ By A AN b el A RS2, DA BR R IR 22

4.5 WEHNESHW SR
B R ST R P R R AR B e WU FHE N0, 86678, AIRTEHIN, Ee
A E R A2, 91%, A St BB R HE Y 2t 4 -2, 02%.

4.6 MEMARZESTFE AN BEBESH = EE U H

AN, AL T2020501 501 HE20204203 3 31 H #p82 H B SR EC T
500077 FITETE, AR T b EE b 2R s FEHEREAR DGR 7 58, AREE SR IR MK
T200 NHI1ETE o

§5 BEAGHRE

5.1 EMRESH ~HEHMR

e i1 49 (D) R B
(%)

1| B %ﬁ 28, 906, 813. 99 92. 37
He: 5 28, 906, 813. 99 92. 37

2 A%% - -
3| B as 1Bt - -
Hrr: fiizy - -

B CHFUESR - -

4 | rEEIE - -
5 | &RfiTA MR E - -

7 0, 13|




WA I S R R T KR ORI S BB 2 4 2020 AR5 1 TR

6 | ENRELEHT - -
Horpre SEW TR 1) SN B )
IR 4 il B

7 ffﬁTZ?%ﬁ$ﬂ%§§i%&&fﬁ?é§ 2,370, 833. 00 7.58

8 | HAh#E ™ 16, 592. 88 0. 05

9 | Al 31, 294, 239. 87 100. 00

5.2 MEMIRZITIL IR ERHAS

5.2.1 MEHIR FHEHER) #TUIRPFEAREREAS

N A 253 At (o) o B T B ] (%)
A 7 SN 7/ NN N 4 385, 237. 00 1. 24
B | KAk 1, 626, 226. 00 5.25
C | &k 13, 770, 197. 00 44. 44
D gi;;ééigil‘%ﬁéiZiZKtE 1, 299, 920. 00 4.20
E | &5k 988, 416. 00 3.19
Foo| #iERMEE 1, 357, 333. 00 4.38
G | ZZiEisH . Cff A Bl 1, 285, 623. 00 4.15
H | g ol - -
. &AL A ANE B B B

NI &4
T | &Rl 2,891, 092. 00 9.33
K| ik 3, 284, 025. 00 10. 60
L | PRI 45 MR 25l - -
M| BEERE AR RS 364, 014. 00 1. 17
N ;ﬁa ARSI R 942, 058. 00 3. 04
0 JE& RS A EEFN L Ah A B B
%k
P | #E 345, 450. 00 1. 11
Q | RAEMRSTAE - -
R | 3fb. EERME R 342, 240. 00 1. 10
S | %A - -

8 T, 13 ;|




W IE S R T B KR MO S BB

2020 “E5 1 EME

it

28, 881, 831. 00

93.21

5.2.2 MEPR (BREHERE) HITWaRARABRERRAS

(T

&S|

I E Oo)

i

S EEE R Co

A

PN N N K2

B

PRI

C

fill g b

5, 086. 20

0.02

HL A T RS oK A
PR R,

L

R AN

10, 949. 26

AZIEIB A B AT R O,

| | T @™

ERRAIE V4

—

S PR
RISl

BTN 4

Dl

LSRN 95 A 55 b

=0 =

BHAW SO SRR S5

8, 947. 53

KA RSN 2 et
b

Ji B 55« AZ AN At AR
5l

HE

PAMRE S TAE

A AR A AR

n| "|o | T

Vard
o

it

24, 982. 99

0.08

5.2.3 MEFIREAT L REERBRERERRAS

AT G A WIAR AR RGBS

ARG R A

5.3 MEMARIE A SMME b2 & F 7= 13E LI R/ HEFF BB+ BRI R 4
5.3. 1 MEHIRIBEEFE A RME SESFH P HFEUEIR MR+ 2 RER R

EE

9T, 13|




TP P R K H AR T S BT 4 2020 4R350 1 B AR

e | AR | IR | #om (R) | 2t Oo) | &&= EE E ] (%)
1 603977 | EZREHR | 47,400 | 452, 670.00 1. 46
2 002846 | HECHAY | 15,600 | 416, 364. 00 1. 34
3 000023 | VR RHLA | 27,100 | 389, 156.00 1. 26
4 300313 | RiliZE# | 73,100 | 385,237.00 1. 24
5 002882 | & 35,600 [ 369, 528. 00 1.19
6 000720 | FrEeZ il 69, 800 [ 368, 544. 00 1.19
7 002457 | FheE | 45,500 | 368, 095. 00 1. 19
8 300140 | HIREEL | 32,500 | 367, 900. 00 1.19
9 603878 | EEAES | 32,400 | 365, 796. 00 1.18
10 | 600693 | RELER | 72,900 | 365,229.00 1.18

5.3. 2 FMRIE A SO E 5 E G B §+E He B /MR B AT 48 B R B

e | AR | IR | #om (R) | anbid Oo) | &&= EE E ] (%)
1 603353 | FNiA7 I 394 10, 949. 26 0. 04
2 300825 | Bl /R4 837 8, 947. 53 0.03
3 002979 | EAERAE 519 5, 086. 20 0. 02

5.4 MEMRELFI MM RAGHFBRAE
RIS IR RFFA 77

5.5 MEHAIRIEA SOME b2 & F 7 13#H Le I R/ HERF BT T4 e 3R A 40
AT ARG IR ARFFA 557

5.6 MEFARIELA SMME b2 & F 7= 13E LI R/ HEFF BRI +4 B RRESR R 9

4

AT AR HIAR AR R B SRR -

5.7 MEHAIRIEA SME b 2 & F 713 H LL I R/ HERF BT T4 St e R B3 A

AT G ARG WIARHEAT St &

JRBLEE

5.8 M HIRILA SOME G T 13E Ee B R/ NHERF RIRT L2 BUES R B 48
AT ARG HIARRFFABGIE

5.9 MEWIRSE ST R KBTI AL 5 1B 5L i
5.9. 1 MEHRKESE R KB IR KF SRS 2 B 48

%

1071, L1310



W IE S R T B KR MO S BB

2020 “E5 1 EME

ARSI AR T IR AR R AT i 11 0

592$§$&§%ﬁ%ﬁ%&§&%
AT GAME IR ARFFA AR

5.10 MEMRATE LK E N EFHRIAHR H B
5.10. 1 Z<HAE R BT BUR
WEHIN, AESEERSHEGHLS .

5.10. 2 REWIRAZESHH 1 E G R CAH 2R HA
AT AR T IR AR R AT 3 0

5.10. 3 ZAHE AR B FE AN
WEHN, AEEASSEGHRZS .

5.11 BEHEHEMHE

5.11. 1 REMNARERREMA TR IEFHETEBRERER I TLRAE, EXR
9 H Al —FNEZESTRE AT HZIEFRRITERRZ B AFET. &7

5.11. 2 AR SB R TR BEF, BABHESSFRMNENZEREEZ SRR

5.11.3 FHALBE =ML

] TR

EH o)

- H PRIIE

11,784.76

IESCIE S 5K

ST IBEA

A S,

564. 76

IV EVGEN

4, 243. 36

FoA SR

HoAt

[oolN BN BNerI NG I BESSN BNV IV I

it

16, 592. 88

5.11. 4 MEHHIRFEE AL TR I K] B e fii 27 B 40
AT G AR R AR T AT AT YT T e 51

5.11.5 5 HRAT 142 B AP AL U 52 PR B 0 A 5 A

5.11. 5.1 HIRIEHBE BT+ 4 BEHHFAEREZIR B I3

ASH AR T R A 44 BB SR R AR AP AE IR IE 32 IR 5 L

o110, 131




WA I S R R T KR ORI S BB 2 4 2020 AR5 1 TR

5.11.5. 2 FARBIRIH Al F45 BEEE A AL Uil 52 PR 1R 0 i 152 BA

ERERAL: NRTBIT

e BERAR | B4 | TIBZIRH A M | SRS PPEE | GUB 2R
‘5‘ Y
ity i sebirE Bl o> DL

I !

1 | 603353 jﬂab g 10, 949. 26 0.04 | A Ly
GEot

2002979 |, 5, 086. 20 0. 02 | FreR i
He

5.11.6 HEAFIMRE MR AT TR
el W) NS a e E R S R R N PE (=R i P e i | B e el T T B

fERZE.

§6 JFRAZEEHFZD)

BpL: An

0 ST B < A7 A0 L A0

41, 466, 454. 00

2 3 ) 5L 4 5 HR 4y 692, 231. 35
Tl RS HAHA R 3L 4 0 [B] 47 4 6, 381, 192. 65

T ST 1B 22 <A o A A A (A B2 DA

“_» i/ﬁ\ﬁ”)

T 5 BT HI AR 5 <o 40 L 0

35,777, 492. 70

TE: BRI EUE LR R F N R [ B e A

§7 EZeEBBEANZHEEREREALESENR

7.1 Z&EBAFHAESHBERIHFR
AR WA R B R R A 8

7.2 Z¢EBENZHBEREBRELE ST H WAL

W I e BRI A AT e I B RS 1T D

8.1 &N E—BREEFAHES OB LHIED BB T 20%H 1H 5L

§8 WMBREHRNHIMBERRFR

et JT P R H B — 3R R B A A < A B A5 ik B BGREE 20% 175 100

120, 13 i




WA I S R R T KR ORI S BB 2 4 2020 AR5 1 TR

8.2 B RE IR HMERER
0 ST P AR H B A S i 5 8 PSRN E S

§9 FEXMHER

9.1 FEXHER
H R 2 P T e ST R VI < U e R R P RO IR TR R B 2 e 1 SCA
A & PR R R R IR A R R e S & A A
CHr I & R R R R TR A IE TR R B SR E D)
Tty W AESR T B 35 R B % T 1
H LSS BAEALE . B

9.2 FRHL R

Bl AL R NP

9.3 AP
W E A TAILGE NI AR A TRZ) & W) IRl 2 =) Pk 25 5, 2 =] Wk

www. stocke. com. cn,

HHLHT R e B = HA R AR
20204£04 A 21 H

130, 13 i



	§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
	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


