EERXFEFHIEFRAES

2020 4

.
.
f—a

512

3

2020 £3 A 31 H

£iq=)

HEFEAN:. &EREETEFRAT
HEFTEEN: HRBITROARAF
WEEHHR: 202044 21 H



SAE R 2020 4E58 1 TR

§1 BEERR

REEHANE S LEFRIEARS PG s AR B, RS VEPRR s E s,
FFXs FC A A BB L AR MR T B AR AR AN ) KA DT

s

SE AR RIT RO AR A FREA RS S FEME, T 2020 4 4 A 20 HEZ 17 A

T S5 fabs . ERBIMBE R A GG FNA, RERRNEAFAEERILER. RS ERRR

H I -
e

s

R HHH U .

BN LRSS L B RS S 10 SR 8 BT IS Y2k < B8, (EARAERE 8 — e &R
B ENBUFAMCRILARAMREI . BB B, BEBE A BT SR AT i e A

AARE A 55 TR R L H T
AERIN 20204E 1 H 1 HigE 3 H 31 Hiks

§ 2 EHE&r= Mg

B4 fRTFR S5 R
oG 004400

S (e L RTF R
ey Ve s 201743 H 8 H

e IR EE A B

1,534, 318, 513. 86 11

BB H AR

W EEEEAIRA G, JIP AR REE G AR E M IR o
B U TR B G LU R R Y [ 4

1 B He B A

ASFE AR T AR T ZAC I BT O, 73 Hr AN [R50 574 )
Wzt 2Ky PR R A AR KT 4RAE, Wl B 7= AR A 2K
SE MR S UE SR MM FH 2K ] 2 Wi o AT I 2 ) P e B B A3

2+ B BCR R

(1) B4l e kg

AFEGAELRE TR M HE . S MBCR ARG, SR A& EA
15 F RV A8 AR 45 & B0 08 SR . AE01 7 2H 7 1) R AR A 32 0 1 %
b, RREGLEIZAAWIAE . Yoas R i 20T, 5 HAZ=
B AR B ol B R A4 A 4 LT B AT Hw A L.

(2)  DIFIEFEFNE

TR b, REELEBHFRBY. W thZefbiEm. FH
P73 #r B BB PP SRS IR AT 55 D5 IR VS 55 (1 %2
A

(3) AIF A7 B ot Hms

IR A AR R HO S ) A IR I3 A B Bk
B R R E AT BB, R IRCE MR S B E il T

82 0 31 i




SAE R 2020 4E58 1 TR

HIPE LR IE, S HEME RN A

3y BEPASCRFUETFAE fh R B s

AFEGRIRN ST TIARIF . RATHAR S SRR I L
SERT IR FIAT AR, IR R SR e i A, PR
FEGME, DAABAAR KA TR

4y AL AL S TR 5 BT SR

AT GG IE AT 7E, 4565 2w W 55 oM 5 i 57 RAT N AR
IS BEAT 20 HT AN, R 28 RE rh /N AL S5 i (1 & ax bk L U
i PEATR BN VE SRR, 003 RS 55 WAC 2 A DG FRE ) i P AT 45 R
5. B B 5 BE s

B BRHE IR GBS, S5 a0 R AT 3 L
SRS R T AT e VERE B . Bt ik
., XE GBS B G RsE . BEKr. &
S ORAE A RS R AR REAT BRER 4%, RS ORBR B PRUESE & 587 %
ARFEA_E, R ST B B K AR e .

Hh [ 5 25 4R B B 26 X 95%+<a: RITL A N B T i I A7 R 32 (Bt

V&G RE 3l =) X5
AFE GG ANE R A 4, U AR K s e i

PR WAL 25 R AIE WAt RTEEARRAMIES, B TR, BRI R 5
&rE .

HEEHAN GBS E AR A

REFEAN AR HRATIRD AIRAF

B RFEEHFEERR | S5 R A SERMMF C

NIE R HEEAE 5 A | 004400 004401

Pa =% P

2i§%i2;;FE%ﬁ%z&§%;&Eﬁ 1,532, 811, 982. 55 3 1,506, 531. 31 4

§ 3 EEMFSHEIFMESHERI

3.1 FEMEFER

gfr: ARt
FEW 5 b REH C 2020F1 H1H — 20204£3 H31H )

EfERFF A EERMfF C

1. ARE s s 5,923, 712. 58 34, 642. 42
2. AR 6, 486, 681. 57 49, 800. 92
3. I35 35 4 4y B A HA R i 0. 0099 0.0114
4. BAREE G B =19 E 1, 978, 425, 835. 80 1, 830, 967. 67
5. BIREE S AAHE 1. 2907 1.2154

e 1 AW SCHGEE SR G A IR RO . #BT s

HAete N OANE A SRMEZRESED H0

B AH 0 2 T B AR, A SUTR T A 391 O S Bic e in_E A 303 2 e (B A2 3 Wi

#3011 W

~ 7N



SAE R 2020 4E58 1 TR

2. ARG AR S SR bR AN B REE NN EAE 5 S &2k, T AN 5 sebrii e
KB TP o4 7.
3.2 EEHERN

3.2.1 FREHESH PR E KRR LS F LS BEE A 3 R K H R

& fd R G5 A

b

FEHEK
RO

K
=0

b2 b 5 ik
AW EG)

Mk £ Ak tE A
m F AR HEED

O-6

@-®

E=A
H

1. 50%

0. 08%

2. 46%

0. 15%

—0. 96%

—-0.07%

@ fE KX R C

b

FEHEK
2O

K
=0

N RsE
AW EG)

Mk £ Ak HE A
m F AR HEED

O-®

@-®

i E=A
H

1. 43%

0. 08%

2. 46%

0. 15%

=1. 03%

=0.07%

3.2.2 HESAFAYURES R HHEEKRLF) LSRG R E AR

EAH

AR g

245

112.32%

101.09%

B9.86%

7B.E2%

67.39%

56.16%

44 53%

33.70%

Py Rt E I R S BN S e SRR Ra F i P s A LU

2017-03-08

i =
[} [}
'

Ly oo
o = =
0
[ [
— —
[ ] =
Lo L]

71

1]
018-05-09

[} (o]

a

(o] [}

T g [~ 10 G S 5, S SO SO WU SOURUEG SN (S SRR SRS, I

— AR KL GYHUR THPROE [ — ASR S g KRR AR vl i

0-01-17




SAE R 2020 4E58 1 TR

B2 G 40 W0 B TP R R S ] 25 b S ki ik 3 1) s Sk 445 EL I

515%

2.58%

0.00%

-2.58%

-5.15%

8
2020-0117

18-03
01 8-05-22 [ eeeeende A

2017-03-08
7-0
017-08
2017-10-14{[i--i

— B K GYRUE THP RUR R — Bl i b REafk 55 vl i 2

§4 EHARE

4.1 E&2E (RESLBE/NA) FHr

Ty p—
1, % EARFESHIE LR | BRI -

ERHY | BEA FIR
5, AR ET 5EEAL

AL BRI
AT PR ERTT 7 H28 5
TN Gh EBCRIE S AT 5L
4 o | 2017 3] u B AR AT B AT BB 2 EU
= A8 H TGN 2 S G
BRAT ., KIS 37
PR R 0 B S A
B, BUREEERSEH
A IRA R G2

e A HE G| 2018 4E 5| . 5 R RO SR A
e | H3H &, BRI BRI

#
(%
=
piss
=



SAE R 2020 4E58 1 TR

b2 L [EEREI T . B
B H AR A A
&L,

E: 1 WRENEEEEAH, L ERH” ARESRAENH, “BAEHE” RYE A= R
SEME RIS H ) X e RAE RS2, “AEIRE I A IR - nl R A w)
SE W HIHEAE H AR IS H 30,
2+ UEFFMLIE SCGEM GIEZFA ML 5 B8 B BEANED I RHE -
4.2 EEANRE A 22 12 -5 1 O U

AREHIN, ARGEHEANRET (PEANRICAMEIER SRR EE) - (DIFERIES
BRBEGIBEEHINE) « GEFRERESHEETHINE) M QISR BB e Bk
EHINE) SFHRIEHREN . PRIERSMN (SERMFFMEGEEERD) MME, ML
. B ST R E BEAGE S B 7, A8 R 1] KU R it D9k S R AT AN TR
R . AREWN, REEFRARGIEGMN, BAMEERSMIRG AR . Rerssi
L BB LB R IR A ST A RIE A R e S R RLUE -
4.3 NP HETY
4.3.1 AR 55 BRI HAT L

AREWIN, ARSEHENBHT QEFRBERSERRXFATZHHERREL) , 5%
AR LA B A i RE AL R GE RN AR R 5 UPE 2k 55 30 1 AR F i A 5 A P 3AT . ARt
N EEA A B R A A
4.3.2 REXHIT AT

ARG TAREHNAAERTZHIT N AMEHNESERNE RN HRRAG S
WIZZ Z BT ATE5Etr s ARIBBLUR H S a1 52 55 A3 (1 $I0 58 by B IZAE S 24 H RS &) 5%
o
44 WREHAZE ST R KRB IELHT

2020 SE—ZFFEhIF IR AT . BRIEHEENE KX 25748 TR A . 514
MR ORFF TS, B AR AR SRATIESEFEUE, JFREAK T MLF. LPR, X [RIAF|ZR, 5] &
FIFHIZ AT

JEB TR, IgAMENE FECER L ER R, JRE L 52 B R, A A2 B
FERTZE AR RS T, BtENE R SRR H. ek EEadriidg, 3EE Gk
o R R RG] o T [ A B e IR ORISR A A B o [RI
AT 5 V) S A BRI e P A R 22 T ) R

o6 vl 11 ;W

=

3



SAE R 2020 4E58 1 TR

MEERNMBFESIRIERE, LERE TSR ECRMA R AFEEERKTA
W, HEFATAE. RRGIERE &SR E SRR PRGN, REEERE, BURIEHIR s
DA A FH XU o
4.5 WEHNZSK SRR

BEAMGE AR SE RN A EEMBFEA 1. 2907 7o, AWM WESHIHEHKE N
1. 50%; ARG IR G RO C B MPUAE N 1. 2154 J0, AR HIHE G A A E I K
1. 43%; [R5 2. 46%.

4.6 REWAAZRESTE ANLEE &5 ™ E TE

WA, R I AT S R NSRS 0 = 1 E T S T .

5 REASRE

51 MEPREZEH-ASHER

75 i H & ) i B BT PRI E ) (%)

1| B BBt - -
Hrr: 5 - -

2 | REeR® - -

3| BEE BT 2,051, 823, 846. 60 91.25
H. i3 2,051, 823, 846. 60 91.25
BEPE CRFUE SR - -
DAk A s doiy - -
S RIAT A AR B - -
SENIREE SRl et 166, 281, 009. 42 7.39
Fore S = e 0 1) 3 N R B B
& Rl
BATHF S E & &1 10, 830, 269. 86 0. 48

8 | HAthwt ™ 19, 718, 118. 07 0.88
it 2, 248, 653, 243. 95 100. 00

5.2 EMREATW A RABERRAS

5.2.1 MEMRLATIr RITARERTA
AT AR AR AR R B B

5.2.2 MEHFRLATI A ROBERBERRBRERTAS
AR AR IR R AT O IR



e fi RO%

77 2020 £R57 1 AR,

5.3 MEWIRL A RPE GBS T E IR/ HEF RIRT+ 2 R R

AIE AR AR RIS -

5.4 REMREFF M RN GFEREAE

AgEE

P fiii 77 i A ARE G B T IE L (%)
1| Exfigz - -
2| AT - -
3| ERfigE 680, 557, 020. 40 34.37

Horp: BURME SR 675, 038, 000. 00 34. 09
4| kiR 180, 218, 826. 20 9.10
5 | Aau R B S 220, 158, 000. 00 11.12
6 | IE 932, 054, 000. 00 47.07
7| AR (RIS - -
8 | EhkAFH 38, 836, 000. 00 1.96
9 | HAth - -
10 | &if 2,051, 823, 846. 60 103. 61

5.5 B HRIEA SYHE & H B 3E LB RN BT 1042 i 27 B 5E A 40

o o 10 : o _ i 3 B
Fs (EXANE] ek | HE GO ~AhrE o oo
Bl (%)
1 190205 | 19 [EJF 05 5,000, 000 | 512,800, 000. 00 25. 90
2 058004 | 05 Kk 1,000, 000 | 101, 230, 000. 00 5.11
20 1| i
3 102000321 N 1,000, 000 | 100, 060, 000. 00 5.05
MTNOO1
20 B
4 012000453 raf 1,000, 000 | 100, 020, 000. 00 5.05
SCP007
20
5 012000455 Fh 1,000, 000 | 100, 010, 000. 00 5.05
SCP002

5.6 & IR SOYHE A B ST 3E EL B K/ HEFR BT+ 42 B SORFE S 80 R

R

AT GAIR T IR ARFFA B SCHFIE SR -
5.7 REWIRIEA SRME L EE T =3 E H IR/ HEF RIRT T4 St e R B A

AREGAREMRARFAREIR.

5.8 1 HHIRIEA RME G S T8 B/ HERF 8T 1A BUES 3 B4

AT G AR IR AR ARG

5.9 MEMARAZ SRR E BB 5 1E LU

5.9.

1 A E FUR RSB BUR

[ U B AR ATE M — 5, AT E B ARSI A,

TN VERI AR KT o FE <

@AH?VW%%¢&MMﬂ%,muﬁ%%%%ﬁ%ﬁﬂ IS X oo AT e vk

Ewdk'

8 Ul JL11 it




SAE R 2020 4E58 1 TR

RIE B0 . WERAANIAR, MEGNEMIENEE. BES0mat. Behkr. &
SRR (0 R S bR AT BRER M, FE KPR B CIE S & W 2 AL b, ISR ST 4
P K R 1
5.9.2 REFRAZE SR W ERPEF SRR AH
S G AAR AR KR A B G 1 520
5.9.3 78 BB B A
ARFE S AR WK R A H G 540
5.10 #FHEREME
5.10.1 FEESHRFEKETTBIEFHRIT EEERZIHE DL AT BB R U
A G IR 440 25 0 AT A U1 Y T M 30 1 7. A SR o i —
ENFZRIATFHET . AT
5.10.2 HEEHHRWTT LR EEHEELE FRE 1R 1% 5 557 U 38
ARHE G 45 8 PRV~ 4% T S8 A T 3 o R U 1) 46 I B
5.10.3 HAMBE =Rk

= 2R e (o)

v}
dl

1 HRIE S 9, 233. 54

JSIUSCHIE 7 Sk -

IS A -

INU&IDSS 19, 706, 846. 16

IV N aF Y 2,038. 37

HoAb SR -

B -

HAth -

O |0 || |01 |[W[D|+—

&1t 19, 718, 118. 07

5.10.4 REBIRREA K0T B i) T3 525 B 40
AREE G A 55 IR R AT b T4 BRI T e
5.10.5 #REHIAKAT 4 B P AFIERUIE S IR IT DL B 9
AT A AR T 44 IR e AR LI 2 PR L
5.10.6 HEAGWE MHE K HAR S F IR A
TP R, P2 AL Eri T e R %

§ 6 TTHRAESHHEE)
AL

#
o
p=i
H
p=i



SAE R 2020 4E58 1 TR

TiH SRR A SERMM6C
e BA AR 3 4 4 A0 A 359, 747, 961. 70 3, 989, 080. 18
5 HAHH e 3 4 i R D 7 40 1, 265, 799, 370. 53 2,701, 337. 84
Uk - T 4 HUH 309 V) 3 4 S [ 473 0 92, 735, 349. 68 5, 183, 886. 71
et JH A () B 23R 0 AS B B (4 B ~ ~
BUL7-"3E )
e A A AR 5 4 47 A0 A 1,532,811, 982. 55 1, 506, 531. 31
§7 ZEBTENGHBEEREREALSRESEMN
7.1 EEEEANFELESHERINFNR
PN Sy N e DB = SN RS S N R
7.2 ZEEENZHBEAREBRRELEER G
RIS ARG NS TN RISH A REREARIESE
§8 LM HH IR EMEERFR
8.1 MEHMABR—REEFEZSHHLHIER AT 20%K1E L
# et W B 2 S Mg W WREFE RS
%
& R HE S0t _ . - o
# E B 20% {Eg f';; :,*\Sﬁ PR B E?z
| FrgBF 4] [X ] ghe e e
Ig 1 |20200101-20200303 | 84,919, 580.86 | 22,317, 363.49 | 0.00 | 107, 236, 944. 35 | 6.99%
2 | 20200304-20200308 0.00 | 148,853, 081.27 | 0.00 | 148,853, 081.27 | 9. 70%
3 | 20200306-20200308 0.00 | 148, 764, 504. 61 | 0.00 | 148, 764, 504. 61 | 9. 70%
4 | 20200101-20200303 | 73, 007, 957. 95 0.00 | 0.00| 73,007,957.95 | 4.76%
/I\ _ _ _ _ _ _ _
A

7 R XU

2010 711 |




SAE R 2020 4E58 1 TR

Ly RS [m] X

AN S G R LB — BB AT 2 e A L B 38 e e e < i A ) 20%., U T i KA [m] )
e, AIRESEL:

(1) BEAEHRE I 8] N TR BRI 517 T LARXS, AR Ak O M B, S BURBITEX
Bors T SRREA G A0 L 491 a2k 81 BSR4 (0 ATV AT D 20% 1 B — 8 3 R AIUBE e 5] R B ARRE ],
SEENTREARE (e A ) MIL5E JOE B SEMIRE ], QRS 2 MIFRH ML L (EAED KA
EUsiel, BeE A RERE GEea ) M20E EEE A LR T, X R AR5 i sl
FPERIE B

(2) < BN BB I 5 UE S ANLA i < 82 (o] (R B < 75 22, DU AT e ek ik < 3 7B 32 B AN R S i
SO < BT IS A A R 7K T 5

(3) [RIFEGAF R EETH R R, BRERIRE (Al SR N A3 G 5 7, B i IR B8l

(4) FE B UL/, R RE 207 B8 52 IR0 AS BESE B <6 65 [F) 20 € A8 H 1K) B 3508 SRS
(5) RAURE R S EIE G BF P B /N, ARERERAFERMIARMT, F SRR 5L 6 & R 10 20 5E i e 5 ()
ZALTEH . RSN

2+ KA RS

AP E RWURI, FE G PTG bR I B R R e, S BUTERIE AT RE 2 DR AR

8.2 MHBHEFRMHAMEERFR
o

§9 BENMHHEZ

9.1 FEXMHFHER

Ly A IR 2 1 T {5 RO i LR I3 B3 B 3 < S5 it 10 S5
2. (EfFRMUFHIERRRRGEEER)

3. (Efd RMOUTFRUEFF BB S E )

4y S B F BORS HECERTE LU

9.2 TEHH =
VEYI T AR FH X 25 % 6001 2 KP4 mh k8 1502 =,
9.3 B AR

PGB WA E ML R S B B A B RSO TR, TR A B IR YU A A SR
Rl fF B A

EEESEEARAR
202044 A 21 H

o1 oo 1w




	§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国债期货交易情况说明
	5.10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


