RS R =T 5 B R B BHE S B &
&
2020 £ 2 TG

2020 £ 6 H 30 H

HEFEAN: LHRERESEEHBRDERAH
EELEAN: PELIHRITBROERAHR
WREZHHB: 20207 A 21 H



JCRE PIEA Gk ETF2020 554 2 2 B3R %

§1 EERR

R AR EF S LEFORUEARR S I OB AR BOIC . R PR B 8N,
FExF H N A E S HERA VAN 58 B MR AE AN ) S DA

FEIE N E TR RT B A R A FREAREE S FRME, T 2020 £ 07 17T HEZ TA
A P AR HERIIAR A SRS FE AR, REERNEAFERBICE . RS
R B H OB .

FEE IR LSEEH . SR 5T i R U B S B 5, (HACRIER & —E A

F G STFAMURHARRI . B KL, 58 AEAE H 55 SR A2 B 1 A
2 SAINEE SR TR

AR I 55 ORER Z U

ARG HIE 2020 4 04 H 01 HEZZE 06 H 30 Hik.

§ 2 &=
Fe & THFR A& IE &b = TR
N TR b ETF
H 4 TG 159931
A (W 2 5 B TR
HEEFRERH 201348 H 23 H
A5 R F G A AR T 22,328, 511. 00 {4
Ea =R B IREEARIFE L, B SR PR A B AR R R E A M
P T g FERWGEEERNE, EIEFTHEN T, HIERE WS 14
AHEIL 0. 1%, FALIRERZEA L 2%.
b &5 b B v rRIE 4 mb b = Fie %
XS A 2 R ALE JE RS G, THAXS S HIR S s TR AT 4. sl e s

T ispdke . ARIEGNIEHI S, FERM e EHITAIR
PRITE R I, B SRS DURBRIFR BT RER IR T
ARG KBS A e 5 AT

HEEHA TEW B e BB A IR A
HEEAN & CRRAT e A IR

§ 3 EEMF P NESFERIA

3.1 EEMFHIT
Az NIRRT
i | 439 (2020 4F 4 F 1 H-2020 4F 6 A 30 H)

%20 gt 12




JCRE PIEA Gk ETF2020 554 2 2 B3R %

L A LB s -157, 655. 48
2. AR 1, 630, 555. 76
3. AT 35135 4 4 B A R ) 0. 0740
4. WAR I T = 1HE 35, 659, 863. 15
5. BRI & Bl E 1.5971

e 1 AW O SeB EE FE R S AR S SN L St

HAbe N CAE 2 feirEAR S a1

BRAHIC B T JE R, AR Dy A ) S al i et in_E A 2 Fe i (AR sl -
2. TR B eV SHRPR AR R AW EAZ 5 3 S & 3%, TH A\ ST E SERRI KT 2K T

A
3.2 B #ERI
3. 2. 1 AR EHIES MBI EN KR RIS RSt R AR Y am 2 1 LR
PHERCHR | IR | B (B 2
s N | i AN
© | FHEO |MKike | EEEO
HE=1H 4. 73% 0. 90% 4. 03% 0. 90% 0.70% 0.00%
TFEARMNH —-11. 59% 1. 50% -12. 00% 1. 50% 0.41% 0. 00%
k4 —8. 42% 1. 24% -9. 46% 1. 24% 1.04% 0.00%
U e 2. 23% 1. 34% -0. 42% 1. 34% 2.65% 0.00%
JURCA RS -11. 17% 1. 46% -14. 51% 1. 47% 3.34% -0.01%
34
59. 1% 1. 57% 72. 30%) 1.59%  -12.59% -0.02%
LA ES

3.2.2 HES A RAEMURES R THFERE KRR KE 5 RS BRI R
RBRFHIHLER



JLRE PiE4 gk 2 ETF2020 5% 2 2 B R

S PR it P~ETF 345 1838 S S 5 Ja] I NIz 5 HOAR R SR OIK 38 S o) 5 92 S8 3 P

140. 00% |
i
120. 00% \
i \
100. 00% Ll f
, . M J )
80. 00% |1," " f"f“ g N“‘ /V N J' ,,,J»J 4
n’f ' WA "|
60. 003 - e o N
v o i
40. 00% \
\
20. 00% 4
f P
0. 00% A:::"\uw Kl
L
~20. 00% V\"‘W
o — o~ o o~ o o o) el < Yol o o~ o - o o [s o] hel o
o o - o o~ (=] ] o~ o - o~ o -— o~ o o o~ o~ o o™
T T E I LT ILLIILELEETE L R
o o o o o o -~ o o Ll o o - o o o o o o o
I 313112333323l
S 5 &5 5 &5 5 5 &5 &5 5 &5 5 5 5 5 5 5 5 8 S
o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~
[C LR ESBIFETFRIDS S KE LRSIl ETF B UGB %

F: AESBOHIAKR (EESFE) Atz H (201348 H 23 H) & 3 MNH, @Ot &I

R B A L
§4 BEARSE
4,1 BR&2HE (BESELHE /N R\
(LRI 4 2 2 TR | 25 ol §
M| BE omnm menm | SR ik
R B, 25 PR AR A S
TR, A b i
B MLV, M A
o BB TR A 7 el TR S A3 47
Wi, B IR RIS LN, 2015 4 6
I B 4 B A A A
A2, 201548 H 3 HEAT
R T ETF 34, EEZ A
N ETF 3£4. FFAEYE ETF 34, HiE4sfh
im%%gngZM5i8ﬁ3 . Q4 |H ETF Hde. (VR hE LI ETR

B e 448, 2015498 A 18 H
BRI IRE 300ETF 4. LIRS
TRE 300ETF &R & MR &L,
2016 4F 12 A 22 HEATILHE HiE4d
VIR R B (LOF) 4 (3L &4 7, 2016
£12 A 29 HZ AL E HEh 254550
(LOF) 343441, 2018 4£ 5 A 23
H & ST & P ER IR 427 Mk Fs
B (LOF) &4, 2018 4F 10

#

b=
b
b=




JLRE PiE4 gk 2 ETF2020 5% 2 2 B R

H 23 HE AT HIEHRAT BTF 4134
23, 2019 4F 3 H 26 H & A5ERE FilE
=74 ETF BRGNS AR, 2019 4F 4
H 15 HZAATIE FUEHRAT ETF Beie it
SRS, 20194 10 A 8 HEA/E
W E HIE 800ETF R4 i3 445 ,

e 1L EReEEEesr, K CERANT AREERAERH, H CBIRHE JuiREE A w sk

WU E 1A
2. AFE R G2 B, HOARIRE” A0 B H I 20 FE AR 2 = DU E ROHS A H A
i H 30

3 AEFFMMLAIE SGEMATIE 2 GEZRAL ML R A BEINED FIAH SSHLE »
Ay AR IR AEA I S B S A BT AL S 00 78 BT BT 2 B R L

4. 2 BE SR E A A E B /FEM T 1H A3
AT BNAEAMRE NS (h A N RITNERESF R 3 67D S A SRR AR
IEM S EMAIE S FMLE, AEWEEN . B ST i EN e BATIE G50, fE™
P KSR A b, VR B A AR IRAA 28 . SR T KA. AT N, AR
RIBAERT A RIEM S B ZE

4.3 PR HER BN

4. 3. 1 AP35 ERIHAT B

AKE G BN B LSRR . A T B 5 KR v R e . BT, 259

o R EF LA A RE AR SR SR T, B 145 R SR, RS 5 AT AT R
PR S AR SR RS, A P32 5 1 BE AT RSB

XA 5, FATRE T ARG WA A FTE TR IEASEMEFNEED T (HN. 3
FAR 5 HAD [k FSE i w5 LM R (MR o, RIGHM
P I S MM 22 5 . HRAR 9B%E (5 X i) M P 5400 T R0 BRI . RIAR 5 itk

STTHHHAT AT, RPIWTR B R A Mk AT A . ARSI, KRR TR
S 5 2 IAIAFLE R 25 A 1 0L

X RIAZ S, RARIEZ G0 PR LEHBEFEHAT 755500, KRR EE
o

CiaME, A el HET R H G F RS R, AT T AL
S, PR THE R #4054, ARG, R R A T2 5 i

25T F 127

;




JLRE PiE4 gk 2 ETF2020 5% 2 2 B R

4.3.2 REZHIT AN L TUA

ARG WA, AR HBLR A 5 L

AN, AN T ARG S G055 BT AT a5 B R IR 5 5 RS B 1 830 58 5
FHZIES 2 F AR SO 26 U0, LA TR B S 5 AN AL & R A RIS
HE G 2 LR N SR AT T AR, R RIS BN A58 5 A 2 Sk 1 S A AT N

4. 4 WE N E SRR RN IB/E0#r

FEIHE IR A R S ERIFE RS2, & B ERE MR 2 () AT A A R BORAL i, %
fBREBXAEFEIICE—EPsh. BHEMT, KE. HA. WHEHCHE 2 IEoE TR N
WIENRENE, SHRATHREY R, SREASHRSIMEERESS, SHBEATIRIL
BN R Ja K R AT

HARE, PR sh R EHRCREYY, AR TR UE 7 IRSCH . Hire TR™
BERE R R T HAh SR [ K, R LR IE A2 B8 o RS8R EGE, 5 7 PMT %45 50. 6,
PMT 7 2 H W5 DUk [ 71 Ff4r 4k 3 M HAESR R BT, oI hE R EEHEHC 4. 4%, #E4il 9t
TS AIA LR B 2. 8%, [ B #es 1-6 H RFFILE TR 6. 3%, SATT &1, BRiEE 3 AL
REIFFBE . FREBBIG IR, B 40 5 DG SRR B O WIE, IR B A B A
Wil 5-6 HRVEREEE A DRDRAT BT =, gliE— i, HIFREILsT BIR L I5E
e

BURHDRE, RN T, %8 (BUF TG ) 20K, ERRmE St t, Ha
W “/NAR” AR ¥ESE “ONIRY ARSS, RIS IMBOR 2 1AV Sevk iy, & ikadlkfimtole, 5577
LI AELTTAE SRR HbR. R0 0 MBI AN ARG B I 3CRr, RN BEAE Vg s i, B
IFVERE VRS, BB AR, XL N e e Prik B 5 J150Fr .

i b, WAELERF G E T, SRR THBARKT o sl PR e 47 F T HEh
W B TR s AL 2, B TR AR R, XS i A 22 58Tt DU BB aitaE
AR AMEFF SN AT A EAIBCE -

EARE A AT AU R, BRBEE RS N AT U A IR, B N RS 24
AR i P v A A 1 T AT PRI MR SRR R B CER . R R KBRS 1
SR RBFSENTY, EO T EIT, AR P R, EHEATERITEIERE KR, FHILL

%60l Jt 123



JCRE PIEA Gk ETF2020 554 2 2 B3R %

KT 7R ARG E AR P B0k B =

ST, TR 6 R TIAE TR, RIURE SIS 70 21 2= o Aok e vy B B A0
A CUABL, PR R KIINCEUME, IR T, QARG FIERE . BT SO AR
e, RN R W SERA RS, AT S E VRS s iR Ts T, R R A R
I, Bt B frses, v EmI M EeEE bz,

RN, AT IR TR G B BRI, fREF TIREBCE AR M. RSB G
PR I N ZE AR FFAE 95%~100%-2 [8], FEASSEHL 147 RUBREA V57 LE BEAE M55 H K.

4.5 MEHAESHN SR
HEAN G PARARIE S MBI 1. 5971 J6; A WS M FR G K F N 4. 73%, Ak5i
Eb e FE HEUR 25 N 4. 03%.

4. 6 MEMARESFAE NBERES R HEBE Y
AT EIESE 60 N LAE HEG R HHEIR T LT 70, R4E (TSR IR R R EisFE
HINE) WA RIE, AFEEIACH b E R s 3R T 5.

§5 BHAAHRE

5. 1 REMREEH=HEEM
FFe it H & (o) i 4 S BRI LA (%)
1| B e 35, 286, 642. 32 98. 38
Horpe RS 35, 286, 642. 32 98. 38
e E - -
Iii] 5 AT 7 F5E % 49, 623. 07 0.14
Hpe fiigz 49, 623. 07 0.14
AR TSRl - -

(| &>
‘;Zlé_t
=
HE
2o
5
=
|
|

b KRl A SN R S i B 7 - -

AT S H &A1 398, 672. 35 1.11
HAth %= 651, 675. 90 0.37
fann 36, 386, 613. 64 100. 00

5. 2 MEHIRIBATW A RUBER B A S
5. 2. 1 {EFHIRBBER B Z T RAOFARERHEAS

BoTUl o 127



JCRE PIEA Gk ETF2020 554 2 2 B3R %

(%] RSl ~RME Co

i 2 4 B B BB (%)

=

L MR ML b -

R -

il 3G k. _

BT 380 B RUBOKAE P RIS -

[l -

R A -

SCEIE . AR ATIEEL -

EXERIE LV -

5L ARG BEERRS L 782, 970. 00

Eo |4 29, 660, 110. 40

5 b el 4,843, 561. 92

LG AT 7 55 Ak 55 -

BHEEWT FURIBOR IR 5 -

KR PREEAT > L0 B -

i R RSS  ASERAN oA AR 55 Ml -

UE -

TA R T AE .

S AR E AR R -

27

i

n|mlo|Tv|lolZzl=slrlmN|lHwlHlmlo@lmm|o|lao|w

&1t 35, 286, 642. 32

5. 2. 2 REBIRBEBE AT RIOFABRERRAE
T ASHEEAR S PIAR AT -

5. 2. 3 MERIRTLIT W RASBRBRERERTAHE
TE: ASE AR WA R R M I S A

5. 3 & HRIEA S E HE ST =158 LB /DR AR+ B B A 4

5. 3. 1 MEFIREBIF LA RNE S E ST ™38 B ANHEF #8428 BR

BEHA4H

FFe |[BEARE| KEAK | #BE B | AhtE Co R G TR FE ] o)

1 601318 | HH[E P 72, 486 5, 175, 500. 40 14. 51
2 600036 | FHERERIT 69, 099 2,330, 018. 28 6. 53
3 600030 | FR{EIESR 57, 049 1, 375, 451. 39 3.86
4 601166 | PoIVARAT 83, 558 1, 318, 545. 24 3.70
5 000002 | 73 A 45, 531 1, 190, 180. 34 3.34
6 601398 | LRERAT 234, 782 1,169, 214. 36 3.28
7 601328 | ACIHARAT 183, 237 940, 005. 81 2. 64
8 300059 | ARG E 43, 260 873, 852. 00 2.45
9 000001 | “FZ4RAT 64, 758 828, 902. 40 2.32

28Tl F 127




JCRE PIEA Gk ETF2020 554 2 2 B3R %

10

| 600000 | ik iRAT |

78, 280)

828, 202. 40

2.32

5. 3. 2 M RIRBMEI T HZ A R E S ES T FE R/ PHEF FET L2 BRER

AR
T ARG AR T AR BAT RN B -

5. 4 MEMRERSF WA RNREE T LS

FE

5155 b il

KIHHE G

P AR E )
el (%)

H X i

RATEE A

R GE

Hrr: BURMEERf

b 7

Al TR B 0

S

A (RIS

49, 623. 07

[ A

At

ait

49, 623. 07

5. 5 A FARIL A FOHME i 2 B 7= 13E HU 5] K/ HE R ORI T 48 B3 B R A 4

iz

i %K

HE 6O

~IHHE G

2R e B
LB (%)

123041

K% 2

329

49, 623. 07

0.14

5. 6 IR & HRIEA S E S ES T 58 B DR BTRT 48 B STRAES BR
e

T AT GAIR T WA AR R B SCFFIE TR -

5. T A FARIE A SOAMHE o S T 7= 58 H ) /M HEFF BT 42 St G R B B A

T ARREGAREWIRARFFA S R/BE

5. 8 & HAARIE A SO A o 2B B 7= 158 HU 5] K/ HE R BB FLAA BUE B 5 B 40
T ARIEEAR T WIRARFFABGLE.

5.9 MEMRSFE SRR KIBIGHI 3L 5 18 0L i A

5.9. 1 A FIREEST B KRBT MG A
VE RS AR A SRR S




JCRE PIEA Gk ETF2020 554 2 2 B3R %

5. 10 & IR A S48 B i B FUH 5238 5 1 00 i B4
T RS IR ATE G E G 6.

5. 11 A AWM EME

5.11. 1 AEESHBEKIT +HIEFHRIT ERA MR T UG R ER I ILRAE, ;X

R EmE BT —FEAZBATHER . LHRER

T Y AT AR B AR TR I RAT AR e EE M 2 SR AU« AIESRAE 53 T ar

KA, e g H AT A 2B ATHETT. TS DL,

5.11.2 ZERBEMH T HRER BB HES S RAME N & EREE
ASFE B BB+ A4 ISR AT B < 1 R 1) A B P 2 I

5. 11. 3 HABEE F=HI %

S K e o)

A H PRIE

7,236. 48

JSISCIE ST 5K

644, 380. 48

YA

YRS

58. 94

o2 AT R R

HoAt B

9

HAth

O | CO | N[O |l |k |wWw ||

it

651, 675. 90

5. 11. 4 5 HRFEA B0 4L T 5 B ) mT e e £t 27 B 4
T AT GAR T WIRARFFA AT F O R e 5%

5. 11. 5 3R & WIARH 148 B R A FERUIE 32 FR 1% Ot i BA

5.11. 5. 1 5 RIRIG BB B BT+ 42 R A AE T i SZ FR1F 0 A 1 B
TE: ARSI GAR T WIRSR BB AT 44 B SR R AMF ARSI A2 BR AR B o

5. 11. 5. 2 45 BARAIM R Bt B .48 It 2= A2 AR08 52 BRI Ui B
E: RS AMR A HRRIFITHRB T, AEERIES R

o107 3k 12|




JCRE PIEA Gk ETF2020 554 2 2 B3R %

5. 11. 6 B HEH AWM G AL SCFZHR T 2

¥
§6 FFIAIE S H B
AL Ay
7 S5 < 1 UL A0 22,828, 511. 00
i S0 TR) 5 4 5 FR W7 0 1, 500, 000. 00
ks Fi A [R) 3 4 e T [B] 3 A5 2, 000, 000. 00

I 7t S 18] 2 e U7 00 AL B A A (A7 Bl
/I\J\ “_» iE@J)

7 SR < LS

22,328, 511.00

§7 ZEEHEANCHEBER RSB AR SEN

T ARSI S BRI E A e R AR .

§8 MBRE RN IMERFR

8. 1 iE AN B— B R EHRFAES M LA BB 20%H1F 5L

E: T

8. 2 MBI EH R K A EEE R
E: .

§9 ZEXMHHEHZF

9.1 FENXMHHEF

—_

~ R ERIE I 2 HEHEVCAN B R e bt 52 5 BT I AOIE I3 5 B 2k G S5 R 1 S 5
G & A e R 52 5 BT GTREOE S SR S & R e B F)D

AN & A e Rt 52 5 RUOT GTREOE T SR S S0 E 0

v B E B BARALE . B

Ol e~ w [\]
M J

i

(o)

v IR 2 BRI HAd SO

9. 2 TR A

FOILT O3 o127

~ AR I AN B AL e R 7 A2 5 RO G BOIE T R Rk S AR AR e P B35 R i A5 T2



JCRE PIEA Gk ETF2020 554 2 2 B3R %

AR 00 B FEBRARE 20 #  ICURE LA E I A A 7

9.3 B AR
Bt v TARESEE N PAB TN E N, s8R S H A5 www. 99fund. com £,
AR AT I A N SRS O HLE: 400-888-9918 A HIAH IS 2 .

ITHARERSEERLARAH
2020 £ 7 B 21 H

12

=

13t 12

=



	§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
	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




