NEGmEN RERERSHIEFR TR

&
2020 £ 1 ERRE

\7U

2020 4£3 A 31 H

EEBHAN: WEEEEHBFRAH
HETLEN: PEEITROGFERAH
WX ER: 202044 A 22 H



TRER CWIRE 2020 445 1 ZERE

§1 EE#RR

Fe PN S S R R S TR R AMEAE R B 8 1R SR IA s R,
TR A A LS L AR VAN 58 B AR AN 1) SO DT AT

FEEEE NP ERITIROARARMREAESE S FEME, T 2020 44 H 20 HEZ 7 ARE
I S fRbR . FHERIIAIB R A SRS ENE, RERENEAEEREICE . RFIERER
HEH ORI

B B NS LA S H . S5 57 (1 S5 0 SRS B 58 7, (AARIERE & — @ A

G AN BUFARHARER I . FBA XK, 558 AR 3505 DR SRR AT 40 e 1 A
2 EEE SR TR

EN S R e S S 2t

AAREWIE 2020 £ 1 H 1 Hig® 3 A 31 Hik.

§ 2 &GN

ALK LB E A
iy A TR JUR B
e 168103
AN L] 168103

B Pt

AIEGAER G RERJEILEN, BN HEAITIR
Hl . Wl gs, (HA] WA 5 miMa A 6 4> )
SESITF IR R A B FR O BE (el 55, e B
Faiafri T REER 3 AN 7 3R R F D B ] 5 R AR 3
EHE MBI R . & FAERUEH LAE
FEXTH, ARHee oy EmigiatEe (Lo, JFHE
IR i R E I B R A RS BT R (LOF),
BRI o Bl 5 I Rl Sl 55, JFaREE ETTAE S

(N

ReAFAEMH 2016 4F 8 H 11 H
st WK HE G 4 451 R 2,243, 831, 962. 57 {1

ST REIMETE BATTIIRIRN S AEL R, S
GRARJERTIEA, MAEREAIH, wATZHE
I 70 7 B AR [ P9 8 5 1 KR 45 g B R A SR ) € 1)
R BN, ARG EI ARSI 2 =
B H bR W EREAT IR, e R BGE BOLY £t L A R E U2
BRI G B KR E I E . ALy BT
e (LOF) J&, IR IZIE E A 2571 K A4S
PR R IR B, S IERA M E AR
PHE A A IR BAT BB, TS8R BG4 i BOlk 5t

%2 312 it




TRER CWIRE 2020 445 1 ZERE

PR E I i, BRI G B 1 KRG e HY 18

A ARG FAENURAT LN, 8 X 2E W 4
ey BEARTTIZHRAN T A ER AR, IRANSZHEIF 7840 31
iR 1T Py 220 5 0G4 N 5 A e TR o 4t R P S 8 AL
2 AT TR B RN 5 5E )48 R I H A3 RN
W TR E, AR E R IH B SR S 3
WL, IRV U« STV IR AT 5 22 E RO
(1 5E R0 18 5 B R SRAUE SR HEAT B0 o € 1R 3G R 508
Ay FEASTH 5 7 R BT 2R, TR LASE 3
KNI BB MG o AT GOy T IR il &
(LOF) J&, JEREVER NAZH FE P22 51 08 SR 45 1 3 Y
P RIOBEBNL 2, Rk BAT (S E LA K AL 351
NEIBERHATHEE, 14 RAGER S B Bolk S L B
AER R, B SR 8 B8 AR AR E T M

b £t L i

Y 300 FEEUR 25K X 60%+H {5 ek (Al WM
TR 75 2 X 40%

DRSS 2 45 AT

I e E TIRG ISR B e, — BT H 0
WS AU i T EE T Ak BRI ARG, (K
TRCEER A, J& T v XU YA R AR R IR 3 43 B 2
ALY

S AEEIN

NREGEHAR AT

e EAN

S R AT Bt A7 BR 24 W

§ 3 FEMFHIIMESHHERI

3.1 EEM &R

ffr: NRTHIT

T EW SR

WER (20201 H1H — 202043 31 H )

L A 2 I

-17, 033, 313. 55

2. AR

-94, 691, 404. 31

3. BT 23 G A0 A RV —0. 0422
4. AR I & T2 2,395, 143, 023. 45
5. AR F S BIHE 1. 067

e 1 prid st e SRR A IR NNW B 5 28 G 1S5 9, TH 9 Ja SERRicas /K7 2

(SR IE {2

2« A OB s fE RS A AR O . B5as . HAbioN (A& A e EAR s ) 1
BRAHOR B Y R, AR A s B et in EA I 2 Se i E AR Bl .

#
w
=




TRER CWIRE 2020 445 1 ZERE

3.2 S FERI
3.2.1 iR GRS 0 FUFEE KR LS FHNLS B AR R AT R

W 5K B
" Wl | sEmkdR | dgiegss |0 B
B o e | s %zng/ﬁ% -0 | @-®

HE=1NH —3.87% 2. 05% —4. 54% 1. 13% 0.67% 0. 92%

3.2.2 BES S FAEBURES RIHHER KRR LR H SRS LR EER R R
ZHNHI R

= TApr
L L 9

18.45% -

7

1
[ == [

0
09 G028 | oo
AL R TR i 1 | EOUSSS SO SRS S
018-08-0
AL L L U [ | S SO SO SUNNE S SO
TN TN i e Jc ] | U S S SO S SO

018-10-12 1 [ s
20181217 [
9

018-08-07 |-l

LR =0 a0 1 e S SO SN SUUURE S

2016-12-21
0
0

1
1
1

=
[} (o] (o] [} [}

| — Rl G T O s — kS Rk B v 0 i |
e LRSS T 2016 4F 8 11 HAEM, BEAMEHR, AREESFAEKCH —F, Bl
AL R O — 4.
2. IBHESEFMIME, AARESEGRERZ HIE 6 NMHNESR T TGRS SR
BOR. AFES R OISR, S R E LB A A 2 E .

[} (o] [}

2016-08-11

#
N
=il
pi=
N
=il




BB E RS

2020 fE3E 1 MRS

§ 4 BHARE

4.1 BE2E (RESLBDH) FH

24

HRS%

ARSI G P 3k < 22 T A IR

I H ]

e =k

IEZR AL FR

L

XItia

H

M

#

® &

s
B

ISR LN

oz

B
%@
7
I
L.

AL i
g s
P e P
g AP

2016 48 H

11 H

SRhEEL, EEE,

ﬁﬁﬁ ML % 9
ﬁz—bﬁ#y\ikéégﬁo
1F 58 5 g Ak 22 v M
HEFHEWIW, BE
LB R EEARAS
FERBAH, SN
BhF. 2014 4£ 7 A
ANNBEESEHAER
AFE, BELERE
U B 1 RSB E
A TUE R R4
(2016 TH 16 HE
2016 4E 7 H 16 H).

IR B AR R I
E/ﬁ'ﬁu E:M_.E#?&{ﬁ%
4 (LOF) (JFLZE%Ht
RS AL BIR A RE
FREEES. LR
B4 E 1Y R E T B R
HAE IR B A
2016 4F 12 A 19 H&
2018 4E 11 H 6 HO
HELH, A EH
#ﬁ¢@ﬁ%@\ﬁ
TR A # O A e P
%%ﬁ%”é%,n
FEE R IEIE
%ﬁiﬁ#&ﬁ%%
(20154F8 H 14 HE
A NWEREUE IR
AR A B Rk 2UIE 27
B R4 (2016 4F 2
H4HZES), L8
g W RIEE B IR A
BOE B R RS
(2016 4EF8 H 11 H&E

b

o
=
P2
N
)
=




TRER CWIRE 2020 445 1 ZERE

A\ NLERBLFE RIGHE
BR A B %
4 (LOF) (JRILZEH
F 5 8 P A8 BT IR
RIGT B RA MIE %
BRI 4, 2016 4 8
H 30 H&EA), LFE
B R T R A A
uE R A 4E (LOF)
IR JUZR Bl e 18 R
R ERAMIESEH
BHE . LERBIW R
ﬁmE@Aﬂﬁ#&
WH4r, 2017 4E3 H
24 HES), WERRE
M RIGEFE R A
HEFF T A4 (2020
FEIHIOHES) I
REesH,

o UEFF ML) SGEMATIE 2 GIEZRAL AN 53 BERE A BRI 020) IIARSCRIE » R AOAR IR H 3
AESHR A 98 23 "] ARG 24 25 R 3R 1) H 3T

4.2 BEANHRE ) W EZESB /R 5 H I3

REHIAN, ARESEBN RS (P REANRISMEIER R EE) « (AIFSEHRIES R
SIBFEHINE) « GEFRRESEHEAF AT ZSHERFEL) SERmEM ARG
[l S U B RIS IOUE , AEWSEE M BT, a0 2AN
IBHREE T, RS BRSNS MR A ABOR B2, AR S
R RS EE PN FA i DK RS

ﬁ

NI

4.3 ATV 5T Y
4.3.1 AR 55 BRI HATIE D

AFE G PN — BEA P A I T8 B I B e AN 1) A% B8 S A L P A FE AR A
i RGN TR 7 AAE R IR A IS 5 2 P 3T N, AR R HAT T GIEZF
RESEHAT AN TG ERR SR FAF AHA T35 6 FE .

SE B SR BT o E B AN R AL, AR TR E (A HAL 3 HNL 5 H
WD IR I AE 5 223047 1R T, RO S5 24158 5 J ) ) 5 3 156

o6 12 W




TRER CWIRE 2020 445 1 ZERE

4.3.2 RERZ AT AR T

KGN, ARFERBREHE, E£S50ZHATFEMLS T, FH R A5
ALHD I BINAE By B AR S 2 H RS R 0 SRS I T 4 I KRR R . AR
PR A 2R DR S 52 5 T 52 B B LA KB 931 AR 1 0L o

4.4 |EFINZE S BB RABEI T

AN F BB, WA KO, (T SRR VOB . AEEAE
SRR GO R ENS,  BONLA L AR B - B Ll AT R . SR, A
SAHMS 5T B

AHE BT ARAE FE T TR R BRI BP0 FTRFERAOALG . M = A e
HEATRCV R o TRADERCE], 2020 4F 2 FJUENS £ IEE A RERAVERTEL, b rir /e )
SIS, R A G AKSE IR S VA EEEIBURAO 1, A3 AR DT G IR R B AT 10,

4.5 |REFAZESHVLSRI
BEARE PARAIESMHIIFEN 1. 067 J0; ARG TS FUIREIE KR N-3. 87%, W5t
Bl e FE U 25 5 4. 54%

4.6 EHNESFAEANBRESH = B#ETE A
AL GG BN AR R AR 20 A TAE H 2R S A0 e A N EE AN 200 N B35 38 4 55 7= i E AR
T 5000 JITIETE

§ 5 WAAGWRE

5.1 EPRES T =HAHN

FFa el & ) d RS B (%)

1| Ba % 2,093, 283, 736. 65 87.21
Hope RE 2, 093, 283, 736. 65 87. 21
Feu _ _

3| FEl st - -
Hrpe iz - -

ﬁ;
~
b=l
H
N
b=l




TRER CWIRE 2020 445 1 ZERE

B SRS - -

4 | SRR - -

ERAAT A AR TR - -

6 | EANIRE T - -

Horpre KW QR BN GR S

oA

BATH MG T &M &6 306, 820, 925. 12 12.78
HAh T 213, 061. 36 0.01
At 2,400, 317, 723. 13 100. 00

5.2 |EHIR BTV RHBERRAS
5.2.1 EHIREATI 2 R F AR SR A&

R A5 At Go) 5%%5@@“7’“
A ARG AR B Dl 29, 842, 767. 80 1.25
B | R 18, 291, 667. 40 0.76
C | ik 1, 537, 149, 969. 24 64. 18
b iﬁ\ A7 R BOK AT R 37, 839, 899, 16 | s
E | @50k 9, 254, 416. 68 0.39
Foo| e mEE 57,176, 893. 98 2.39
G | zciEiskn. AEFHEELL 150, 189, 414. 24 6.27
Ho | AR Aol - -
I 5 RER PAERIE SRR RSS 50, 357, 850. 64 2.10
J | &Rk 39, 120, 456. 85 1.63
K | FHhr=lk 27,995, 049. 10 1.17
Lo | FSEANRG 55 5l 23,700, 767. 41 0. 99
M| BRI RS 3, 690, 807. 98 0.15
N[ KF FREER Lt B - -
0 | BERMRS . EIAHA RS - -
P | #&E - -
Q | PAEMMTAE 102, 932, 897. 55 4. 30
R | 3tfb. fEE MR 5, 740, 878. 62 0. 24
S | &%E - -

&t 2, 093, 283, 736. 65 87. 40

5.2.2 |EHIRIEATIL A REERBE R R R ERRAES
AT GAIRE AR T A BB




NG E G IR G 2020 5 1 ARG

5.3 MEHIRIE A O ME G2 ST FE AR/ HEF IR+ 2 BRI

e | mEmEm | mmak | RRGD | AfhE Go | T #H
EeBl (%)
1 300457 e B 3, 047, 453 157, 949, 489. 81 6. 59
2 601021 BFERAE 4,652, 708 150, 189, 414. 24 6.27
3 300009 LRAEY) 10, 248, 447 136, 150, 618. 91 5. 68
4 603501 FIR W 866, 852 117,510, 457. 12 4.91
5 002157 BB 5,879, 314 112, 059, 724. 84 4. 68
6 002475 SR 5 2, 764, 226 105, 482, 864. 16 4. 40
7 300347 IR 1,607,071 102, 932, 897. 55 4. 30
8 002281 p RUY R 3,239, 437 94, 559, 167. 01 3.95
9 603799 e R 2,799, 641 82, 337, 441. 81 3. 44
10 002675 R Zol 4,901, 961 63, 627, 454. 32 2. 66

5.4 HEFRLGF MM ROBFREAE
AHE G AR AR AR FFA 677 -

5.5 WG HIRIE A SCME GBS T #E BB/ PRI BT A4 o R A
ARG AR IRARFA 557

5.6 IREFARIE A SCAHME oG G B 71 LB R /ANHR PRI BT+ 48 B SCRAE SR R
|
AFE AR IR AR R B SRR SR -

5.7 |EHRIE A RME SRS = HE B RN HEF R ITRLA t e R R A4
AT G ARG AR RS BT e R .

5.8 R ERIZ A FCMME o2 S F 7™ 1$E LB/ HE 7 RO AT LA AGES B B A
AFE G AR IRARFFATBGIE

5.9 MEPIARA TS 1B KIRAEIIHE 5 B 0L A
ABEE ARG AR R RARWIST. BN, AHERSERIBM TS .

5.10 REFIRAEE BB K E FURKR 5 H i
ARG EWARRFAE G RSN, KRS RSEEGHITLS .

%9 12 W




FUZEE 35 VRS 2020 4E58 1 FRJE R

5.11 HHAHAEGWEME

5.11.1 AZESF B HIET B UESF I RAT R4 A1 52 B8 25 DA K A0 51 i 175 100 14 5t B
1 AT G AR BT AR AT R AT TR E ST SL S, AR S dwil H il —

FENARESBE AT 2R AT ERARZ B AT 1.

5.11.2 F SRR HIAT 48 IR S FIHRE &0 1B 5= P L ) 1 B

ARSI AR AT AR, R A M B < TRDARE 1) 5 e SRS R (R 5 O

5.11.3 HAE =R
Fe LR S (o)
1 FHARES 151, 693. 68
2 NSCUE T35 B3k -
3 INUG )l -
4 SRR 61, 367. 68
5 IV TR -
6 oA W IRk ~
7 R 2 -
8 HAth ~
9 T 213, 061. 36
5.11.4 #EHRFEE B0 T3 BRI T B i 40
AT ARG TR KRR A AT 5 B BA R T i (i 5 o
5.11.5 E R T2 BE P FAERESZ R B AU A
PEZ R R | HRETE _
= n.%;,; > 1] J‘LEjLE; ;_( -~ 925 37 52 [ RS Y 384 B
Fe Ji% ZEARAY 2 4% ARIEGED | B o6 T 57 B o 1 B
1 603501 IR A 117,510, 457. 12 4,91 AT RAT, LB R
2 002281 b Y X5 94, 559, 167. 01 3.95 NI RAT, IEZ R
3 300457 e B 77, 725, 263. 26 3.25 AT RAT, B 2R
4 300009 RV 65, 436, 327. 71 2.73 AT RAT, B 2R
5 002675 R 30, 490, 191. 20 1.27 ERNTFRAT, IEZ R

% 10 71 312

=




FUZEE 35 VRS 2020 4E58 1 FRJE R

5.11.6 HRALGIMR G MR FARSCF R
T DY NN, 5202 A0 54 T 02 ) AT AR R 2

§ 6 FFHAESHHRS)

AL
i 45 A B JE 4 A RS 2,243, 831, 963. 22
e A 40 1) 4 FR ) 4 201 167, 668. 40
U - A T S R 1A) I e i e [m] 43 A5 167, 669. 05
35 JA A R S AR 7 R B A (B> LU= B
WA
i A R 2 4 4 i 2,243, 831, 962. 57

§ 7 ZR&EEHANZHBEAREREFE ST

71 REBTEAFH AR SHMRIFIL

AAR G I B G PRI A A4

7.2 ZEEHNEH BEREREALES 5 W4
AR B PO B T RS P A W e B A

§ 8 HMBREEFRKNIMMEERFS

8.1 MEHNE R EEHRFHESMHBLLHIER BT 20%HF5
AT AR W N R B BB A e L 1A B B 20% ) 1 DL -

8.2 MR EH R HMEEFR

1. 2020 4 2 H 7 H, Z&AFSE Jm#E 32 2020 4F55 =k WCH UGB, [ R4 RE%
AFFEERKIRS, HEASE S LR AONET AR ERERIS.

2 AfREHIN, Wi NRESEHGRARER) WAKNE, 240 2020 F5—R)K
Redycl, FEUEXER AR AR ML E S, RNEA . RIS A SRS &

11 7 12 3




TRER CWIRE 2020 445 1 ZERE

Ho ERRHEFIC A ME A%,

§9 EEXMHEFR

9.1 HEEXHFHEX

Lo o IR M 2 v 2 < SR ) DA

2. FEEHE;

3. FEE WL

4. BEEEH ST BERALE. B
5. FEEFLE NS BARHLrE . BRI,
6 EIIE 2 BRI HAb S

]

9.2 TRIBHH =

(AR« GTEML) RS EBEAMESTE AL HRGE AR S

EHNAL

9.3 &I H R

o A E PN 8] G 3% BUAF O A ], AT AE AT S R s AT B, RAE Y

www. jtamc. com

12 T2

=

NBEHESEEFRAT
2020 £ 4 A 22 H



	§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




