TR IS P iE R E Y FE R R 3
FEHESE (LOF)

2020

5

= AR BUIE

3 2 =R E

2020 £ 6 A 30 H

HEFEN: TRHFESEEGRAR
EEREN: PEHRERITROHFRAF

WA H -

20207 A 21 H



IRBBPIETEENR LR AP AGERB T L4 (LOF)2020 £ % 2 FE ML

§1 EERR
SN S FORIEARIR S TR AAAE R R 3 PRI B
FExF H N A E S HERA VAN 58 B MR AE AN ) S DA
FEIE NHERAERTEROARAFREAEESFRME, T20205 77 17 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
A|EHIE 202044 A 1 Hig% 6 A 30 Hik.

§ 2 E& MmN

&R TARBUHE SR EL

YA TR FR HUHEFE

B FAY 164811

P (SN 2R

He A RARH 2018 4 4 H 17 H

A AR 4 AL A 24,990, 625. 78 i}

B Hbx KA TRBAIE DT, I 4 ) e B B AL A AR AR KR

BV m B, SRR 1 FE BT A AR .

P SR AR HE G SR ) b SR8 4 S S, R BRI R AR

A IBEHE) 0 S A B A I e B SR AR B AL 1, IR bR )
TRROAR IR S AL L (AL B HEAT AR . (B R
O AT EAN S B B BR IR 98 5 ) 7 3t
ST R BRI R, BRSO I8 A
R INE M A S G RSP 4L, IBSRIEA]
RENIE H b B R D

oo 3 13T



IRBBPIETEENR LR AP AGERB T L4 (LOF)2020 £ % 2 FE ML

b G L A HAUE S BB I R 2 R B0 2 3 X 95%+ S AILAG A
B G R HER R (BLED X 5%,

JRS AL B AR ALE ARG NEERIE S, S St TR GBS i
FRFEE S o AFEGONIREIE S, FE
KA e B HNERERAR MR AR I, B 503
B LARARIR BT R I I T S AR AL AU 2
fiE.

HEEEHA TCARE S B HA IR A

HEETEA o [ RAEARAT Bt A IR A W

T IE A B4 B S TR AR SLIRE A TR FAR RS C

TR RIS AL S A 164811 164825

5 HK T J& 9 G K e 1 A AL i 22,515, 761. 04 £ 2,474, 864. 74 {7

§ 3 EEMF AT SFERN

3. 1 FEM &

Bhr: NRoc
BB R WEH (202044 H 1 H-2020 4£ 6 A 30 H)
TARRUEREIRE A THRRHEERH C
L AR HIE S B e -271, 860. 34 -25, 389. 70
2. A A -397, 313. 65 -29, 603. 59
3. BT 35125 & A A A R V) -0. 0165 -0.0135
4. WIRE ST e 21,618, 516. 42 2, 374, 650. 44
5. HIRIE S Bl A 0. 9602 0. 9595
e L BRI GHR A EIEREA NNW B 5 2 e & U A, T 9% e b ifie s 7K P 2

T proses.

- A C B R R A e A A BN . B
AP A Cse B i _E A 2 Fe (B AR i o

TOBRAR S 5 YA (K A3

Hpte N CAEA

S Febir Az i)

3+ PR BRI E MR )E —H, iR H B NIH B S e 5 H .

3.2 & HERIN

3. 2. 1 AR GRS A E K &R &5 R ST B A s 2R (Y B

% 3t 13




IRBBPIETEENR LR AP AGERB T L4 (LOF)2020 £ % 2 FE ML

TH RS A
- P Z e
‘ 1 R 2 e -
NSNS 20 WaEREE 0-0 | ©-0
2@ | WIHFEE
@
TE=AH -1. 78% 0.90% -2.17% 0. 92% 0. 39% -0. 02%
JU A= —4. 21% 1.53% -3.73% 1.57% —0. 48% -0. 04%
ik —6. 36% 1. 28% —6. 94% 1.31% 0. 58% -0. 03%
A4 AR
-3. 98% 1. 33% -27. 14% 1.50% 23. 16% -0.17%
AT S
THR RS C
e et
‘ 1 b 2 e B -
WE peEKEO WaEFEE 0-0 | ©-0
2O | %O
@
TE=1MH -1. 85% 0.90% -2.17% 0.92% 0. 32% -0. 02%
TEEANH 4. 34% 1.52% -3. 73% 1.57% -0.61% -0. 05%
TE—4F —6. 40% 1. 28% -6. 94% 1.31% 0. 54% -0. 03%
A4S AR
4. 05% 1.33% —-27. 32% 1.50% 23.27% -0.17%
AT

3.2.2 HES A RAMURES R THPEE KR K H S RS ER A R
REFHI R




IRBBPIETEENR LR AP AGERB T L4 (LOF)2020 £ % 2 FE ML

TR EFIEHATIHFEIE K E S R 87 e vl a5 2200 57 2 E BT HoEl

18.00%
12.00%
6.00%
0.00%
-6.00%
-12.00%
-18.00%
-24.00%
-30.00%
-36.00%

2018-04-17
2018-05-29
2018-07-10
2018-08-21
2018-10-02
2018-11-13
2018-12-25
2019-02-05
2019-03-19
2019-04-30
2019-06-11
2019-07-23
2019-09-03
2019-10-15
2019-11-26
2020-01-07
2020-02-18
2020-03-31
2020-05-12
2020-06-30

— TETERETAT DREREE — TEREIRAT AR s |

TR EBRFIBHC R EIE K S5 R 87 e vl a5 2200 7 52 JE BT o

24.00%

18.00%
12.00%
6.00%
0.00%
-6.00%
-12.00%
& 9, '\l
18.00% ] Wy A [\
-24.00% e - A / N T 7 Wi
v / ,VN‘\ 2 o \ WJ/ WA JM/'\' \ i AN LN
-30.00% wln« W W [
-36.00%
el e M~ m~ ~ ~ =] ~ o o o = - - - - - o M= O
O R ' O 9 wm N e L 0 rEd O ) e G On @ S Q.0 O
S O N O O - & A H S O N D O - = AN WYY
29 9 o9 =2 o om 9 0 Q9 9 9 vow O 9 909
©® W W O b W O A A O & A A A A O O O OO o
- - - - - - - - - - - - - - - N o™N N AN AN N
O O O O O O O O O O O O O 0O O 0 O OO 0o o
N & & N N N N N N & &8 & 8 &8 &8 &8 & & &§&§8&
|- TEmRsmeRC T e EE — TR R MCR I A i e

M L AHEE T 2018 4 4 17 Hlt “ TS B BURIE 100 6800 SO B Sk 7 BRI A

2« MIEEEEGRME, REGECHR 6 MH. MERERR, AESHNREFSGEEEF
KPR P AR R RS = AR B30 PP UE st R B [ R 2 R O 7 I 453 Py
IR B AT 2 BT B 90% HAMR T ARG L e 517 [0 80%; AR5 5 H H A&AEIRRIK
TR G L TN B RAES G, 4B B HAE —F LA I BUR G5 AR T 3 4 01
(¥ 5%, HAPBEAOIHEH AN fF TS MU . BRI BUE &R T
LI 5E LA 7 v R D LA R B

#
=
S
=



IRBBPIETEENR LR AP AGERB T L4 (LOF)2020 £ % 2 FE ML

3. 3 HAth¥tz

§4 BEAME

4.1 B&2E (RESLHENA) 6

FEASTE G (3 5 22 P IR

o n%
G| I ERAY | BEnm

EZE MK

IR

UL

4t
s [ PO TAAT

10 4F

o N RO 2Rl TR 2010 4200
N TARHGE, DT &mh TR BT, #5058
ZFRENH, WA, PR EER
7 i BB SO 9T 90 5 N R R O
SREZF, 201410 H 17T HES,
FAAT TARVRIE 100 %00 4 (H 2018
4 H 17 BRSO TR SRS H ik A
FP R R R EOE R R B A 4
(LOF) )&%, 2014 %10 H 17 H
24, AL TARYIR 300 fe Bk &5 44
., 2014 4E 10 A 17 HEA, TR
HHIE 500 FREUr A (H 2020 42 A
18 H AR 55 2 TR FfE HilE 500 52 5 7Y
T Ta SR T 4% A S L ) B e
23, 2015 4E 5 H 21 HEA, #HF TR
HifE IR By P R e R e A P
2015 45 7 A 23 H&ES, #TTARFIER
e ie i R e A 201749
H 15 HE 2018 £ 5 H 4 H, H/F T.4H
fEIRUE B TR HOIE R e 4 (LOF) &
&4 P; 201846 H 15 H, HAE T 4R
BENETTIE R T e (LOF) FEEs
H, 2019 4E 5 H 20 HES, A T4
fEIPIR 300 22 5 BB E0E 57 4% 5%
REIEZTE, 201948 H 21 HE
A AT T AR5 IR 300 28 5 Bkt
FRECE SRR I S SR & A T
2019 4£ 10 H 17 H&4, T LG
HHIE 500 52 5 B TRGIR F0iE F 4R 0 2k
SXREEM; 2019F 11 H1HZES, #
A AR 3 {5 L HRRUORTES X AT 100 52 %)
R AT EOE R B R S e S A B
2019 4F 12 A 25 HEA, H{ETRHE
B ATE X BT 100 22 5 BT AR
HOIE 18 T G BRI S I 2 B 2020
F£6 H 1 HES, T THEEIIE 800




IRBBPIETEENR LR AP AGERB T L4 (LOF)2020 £ % 2 FE ML

G BT TR B R B S S 4
M,

}

e 1 AR 5 [ AR R H BA SE 8 BT S AR R 300 B MR 19 ARk 7 PR
A5 5 RS I H 3
2+ EFF ML SGEMAT AR GIEFR AN R BEAR B B MED) AIAHSSHLE -

4.2 BE ARG AL E B /FEMTEH A3

AARE N, AEEEHNRALIE GEFF RIS SAREEEMAEE SR, 15
VO P I SRR IUE , RIRISEE T . B ST R A B T B 07, 245
il RSz (K iy b, OB A A A VER BRI, TE R0 B AR 1T 9.

4.3 PR GEF B

4. 3. 1 AR 5 B HHAT RO
NT AT RBRN, RS I 2, WG DA IR R 5 . Pl adfid S5l
PAERAT Sy, AR GEFHRRERE) « QGERUREENMAE T E IS E I INED) |

GEF R ENMATE GG RIS HE)  GEFHRREEGE BN 7 A5 5
HFEIL) SEEEMA AR NS, € 1 (AP EBINED « (RET S EEE R

ﬁ

) R AFRVE RS SEB I AP RR T BIR R ARIRE IR R SRS R TR IR
WA AT A Z RO, AT REAFAERRA AT . A il S v S OU AT . AR5 1,
IR AL AR DLSE RO JRIN, A2 R0 2 BRAN 2% A BLXT E)—SE A A R 52 5 76 SR 2 55
BRAE, KR T ARG OA TP ZHEIRTERNE, KT 215 RBBTEREARIAKE
Ul HASHE G A S G 5 AT G BN AR B (0 AR 350 B 20 65 22 RIR R AR AR L 1 S 122 5
LR A5y o

4.3.2 REZ BT ANEUH
AR AMEHAR NI T ERZ G WEL. KREAHN, KARIEREHES SN
AFFEMN T H IR A58 5 BS503R 038 5y e AR I A%AIE 2524 H A 1) 5%

4. 4 ME BN ES B K SRR FB/ESHT
AR, A PRER L P A (BRI 1) FARE I (RS 2) R 22 (e

s

% T 3L 131




IRFBEBEPIERZEWNE KR T RISHELAZ T L L (LOF)2020 5% 2 = E K%

3) FRERA IR BE I %

AEEGNIREN S, REEH BRI S S RIMESR, a8 5t 5k,
BB INTAEROR, M MO S 3O G IR ER R ZE IR 2R, 4KSE 5% R 5 < i BRIER R 22 15 1l 72
BURIKF

4. 5 |EMAZESHNFGERI
RGN, TARGUEEIRE A AU EIG KR -1, 78%, TARRUERIREL C M AufEIG K%
1. 85%, MGt L SR HEIR 235 K N -2, 17%.

4.6 MEMARSTHAE NBRES T HERE Y

AT SRR N M BLESN A TAE H G 5 @K T 5000 J5oniE i, MRyE 2014 4
8 F 8 HARUM (AT SHEIEI R B G Ia (R B IMED) BB +— R i 4, 1] O IAliiE i
ISR RTT S, IV RAE L.

§ 5 BHARHRE

5. 1 MEMREEH~HESHEN

75 i H &8 (B i 3 S B ] (%)
1| B e 22, 379, 495. 19 91. 56
Horpe RS 22, 379, 495. 19 91. 56
e E - -
] 5 WL 2 $E - -
Hr: figz - -

B CRFIE SR - -
4| & EE% - -
S AT A SR - -
TN IREE G il 7t - -
H* ST X [ g 1 S N 0 B 4 i %

>&

S| O
x

)

AT RS H &AM A1 1, 488, 739. 01 6. 09
HAth %= 573, 677. 88 2.35
fann 24,441, 912. 08 100. 00

Ve DU TN PR A0 i B BT A B T AN S ST REH R 2 .

5. 2 EBIRBIT U R B ERRHE




IRBBPIETEENR LR AP AGERB T L4 (LOF)2020 £ % 2 FE ML

5. 2. 1 HERIRBER B BTV ROFARERRAE

L] 1T 5 ARME o) 5 FE 4 U P VR LE ) (%)
JA N V3N NN G | 4 - -
B PR 142, 506. 00 0. 59
C [Hli&Ek 8, 446, 055. 00 35. 20
CEWANE VAN /S W& e I
D e 935, 644. 00, 3.90)
E o EEHD 2, 369, 815. 60 9. 88
F o Bk fEE 608, 125. 00 2.53
G LB, G AmEk 2,228, 379. 99 9.29
H o {EfEfE ol - -
& RARH RS B R AR
I e 1, 060, 472. 20 4. 42
J o [ERil 974, 776. 00 4. 06
K ik 4, 392, 931. 20 18. 31
L (SR IRk 93, 914. 20 0. 39
Mo RFEERF AR R S5 = -
N KRS BRI A it i # Y 1, 126, 876. 00 4.70)
0 &S BB ARIRSS - -
P B - =
Q [PAMMSTAE = -
R [Ctb. RE R R - -
S A = =
At 22,379, 495. 19 93. 27
BT BRI A SO E o5 R T EHE I L 2 S AT RER R 2% .
5. 2. 2 MEBRBRBE AT R BAREREHS
T
5. 2. 3 MEHIRBIT IR BEREREREZAE
T
5. 3 ML HARIEA oM E 5 E & B =1 EL EL B K/NERF BT+ 48 B S 4 ¥ A 41
5. 3. 1 & BRI FZA MM E HE ST =B E L H KN FRT 42 B =%
BT B 4
Fe |RERE| KEAK | BE B | AniifE Oo A T E L (%)
1 002271 | ZJ7FRET 18, 100 735, 403. 00 3.07
2 600155 | fEBIH % 58, 400 700, 216. 00 2.92
3 601000 JE 1L 309, 400 689, 962. 00 2.88

%9l k13




TARSHAS P AE T E LR KR 2 AAAEEGER R e

(LOF) 2020 % 2 & Z 4h %

4 002743 | ‘=& 108, 400 687, 256. 00 2. 86
5 300070 KR 84, 200 683, 704. 00 2.85
6 000778 | HTMEEE 198, 400 680, 512. 00 2.84
7 002146 | REEKRE 83, 900 679, 590. 00 2.83
8 600340 | *EH EAE 29, 700 678, 942. 00 2.83
9 601919 | FRazmiFE 193, 800 672, 486. 00 2.80
10 600246 | JjidEHL" 80, 000 671, 200. 00 2.80

5. 3. 2 R ARBRIRBHZ A RE S-SR FE LB D HEF FET 2 RE R

AR
.

5. 4 MEWIREFR S @M R HEFRTAE
REE G ARG WA RFFA 677

5. 5 WA HARIL A SOMME b 2 37138 P K/ HEFF B 81 T 44 fi 55 B R A 4

ARE ARG WARRFFA 67

5. 6 A FARIL A SOMME b 2 B 13E H 5] K/ HEFR BRI +42 B SORFESF R

B2

AT AR AR R FF A B SCRFIE S

()]

()]

()]

()]

AT G AR IR AT AR 2

()]

()]

9 MEHIRAESBRHIBARA L 5 H O Ui
- 9. 1 MEPARFEEHTE BB R S 10 2 B 40

Bewt, miEa .

. 9. 2 FEGERB B B HIBTBUR
AN, AR BRI BT R

10 HERIRAFEE T T K B35 18 0L i A

o107 3k 13|

T IREFARIZ A SOHME 5 G T 7= 8 H ) R/ R8T T 42 St e R B A
ARIEGAEMRRFFH )R

- 8 IR HARIZ A SOAME 5 ZE G T 7= 18 H ) K/ BT A8 BUE 3% BT 48
AT AR AR AR FFABGLE




ITHRIBEPIEREENRE LR TABEGERB A L4 (LOF)2020 5 % 2 FE M2

5.10. 1 A3 BB Bt 3 R BOR
AR A, AT gARIE ] E U BT 5.

5. 10. 2 A& IR AT S8 B H E AR SR A5 28 B 4
ASFE AR AR FAT H G S vt th e it .

5. 10. 3 A< HA E AR BA BT B B V-4
ARG, AFE S IS R B AT R

5. 11 EAGREIE

5.11. 1 ZEEHRFEN N +LIEFK T EAEH R T HIBRER I TLRFE, R

AR EmE HE—FEAZIATTER . LIKEE

AT ST MIRT AR HIRAT BARARTIR B IS S A, srE R 5 ] H AT —

FENRZBATHETT. BTHEE.

5.11. 2 EEWRFEMA T B RERTE HEE & RME K& TR EE
AT S PB4 B 5 [RS8 A A B SR

5. 11. 3 HALBE =Mk

e R e (o)

A ORIE

7,472.98

O CIEZ737 K

ISR

YR 2

174. 64

2T K

566, 030. 26

Ho A SR

D

HoAt

O |0 (N[O |01 | |WwW DD |+—

it

573,677. 88

5. 11. 4 5 BIRFFA B 4L TR BRI wT B e fii 27 B 40
AT G AR WIRARFFA AT B v] 5 557
5. 11. 5 & BAARHET 4 B R AR U R R L B i BA
5.11. 5. 1 5 BIRIGHB B BT+ 42 BER A AE T B 2 FR 1B L I i B

o1 FE 13T




ITHRIBEPIEREENRE LR TABEGERB A L4 (LOF)2020 5 % 2 FE M2

.
5. 11. 5. 2 35 BAR BB S I B T 42 R A AR i B2 R 17 100 H i B
.

5. 11. 6 BEA A& ERI AL SCFHIR IR

T
§6 FFIRRE S HHES)

HAr.
IE| TAR TR SRR A TAR TR R FRE C
15 B B3 4 A0 AL A 25, 029, 872. 03 2, 758, 093. 77
T A ) 5 4 S ER A7 5 2,401, 621. 76 2,193, 892. 57
ek - 15 A A [ S5 4 SR B 47> 5 4,915, 732. 75 2,477, 121. 60
5 HAHAE] 38 S PR 0 B s A (4B 1 |
/LPL “=7 JHA)
15 A A AR I S 0 AL A 22,515, 761. 04 2,474, 864. 74

Ve 1 AR ST R A S R A A0S LR P RN 0

2 AR5 SR HE I 5 B F L
§7 A&BEHEANZHEAREBEARESHNL

7.1 BREEHAFH AR SMHBRNEN
o

7.2 B¢ BHENZHBERAREFREEST S VH
To

§8 RMBEE RN HMEEFR

8. 1 MEMINE—BRREFEESHFLFILBIEGET 20589155
o

8. 2 B HE RRHI HAEEE R

o127 3 13



IRBBPIETEENR LR AP AGERB T L4 (LOF)2020 £ % 2 FE ML

§9 BAENMHFER

9. 1 FEXMHFHEF

v P ENIE M S v TR B (S A AR 100 5 Hr SR SR 43 98 5 <5 A8 S 0 ST
CARER S AP e Rt 3 A AR 2R BOE B 3k & (LOF) g &)
CARER S TP e Rt 3 AR R R BOES R B 3 & (LOF) FEE M)

4y CCHRERAE IR ST S O R % e R BGIE - R B k< (LOF) HHZEUHI )
v SRS BRI B

V BESFRE NS TR HEIT . B

v R B NAE R E I AR A A T

—_

Do
v

w
/

()]

(o)

-3

9. 2 R R
B4 N B ST AT

9.3 &R
P T LR N ) G B 1] o TR S A AR RS, 76 A B ) Py A 13 SO pE i A B

TR EEEEHEFRAF
20204E7 A 21 H

o137 3t 13

=



	§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
	3.3 其他指标

	§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




