BRI HEER 5K N A i B

SRR RS
2020 4E8 2 BEFHR

2020 %£ 6 A 30 H

HEEEN: FEMMBHRAESETEERAF
HETEEN: TRBITROERAF
WEIXHHB: 202047 A 21 H



HSEATIIR G /K AU BT RAE SR R 5 R G 2020 450 2 ARl

§1 BEERR

FEE NN EF S LEFRIEARR S PR RICE . 13RSV MRR B R is N,
FEAF LA A A BLSEE  HEAER E BA AR A AN J A AT

FGFEE NIRRT A IR A FRIEARE S FME, T 2020 7 H 17 HE& 7 ARk
I S HRAR . B ERIAN A SR FEAS, REERNEMMAAEERICE. RS
KR -

RSN LSS H B 57 10 J5 08 BSR4 5 7, (HAGRIER: & — B A

g I GOF AR AR I BBH WS, BB EA B 58 ISR RN AF A ] 1A
e EE SR

AR I 55 BORER 2

AR 2020 424 H 1 Hitgx 6 A 30 Hik.

§ 2 BEE= RN

He 4 TR AT EIC A 7K M alifit
AN ] 003928
Y (S LT
HEE&AEFEMH 20178 H 14 H
i 5 WK I 4 A0 AU 1, 266, 733, 555. 15 3}
TP P R A& KB AT T, s AR
B HbR T ACE, 15 AR ST LR HE Y

ANH R AR BE SROS LA SRR S5 M SR L 4T
WGBS . SRS N IRIZ IR NS S
AT A W IR FU B AL, P B AR AL
RIS ATFF A HEmE . Fk, Al wii
i R L AR AR, W R AT
AIHCE s s R AGE S LA, 2%
FAETR BN REA T A H & A, RS
Yoo e FEAEUR BT o SR, AT il B 2R R
NTFZIR SRS A TR A . e, 8L
A= [, R SNSRI A R 55
M SRAFALAF R S 2 o 388 2o 380 531) ATl 0
B EAMBCER AR, RG> RS, 5
RAT RS BT, T4 3 N AL 1) 28 0] R A

it

AV £ b AR i e At CRED B

AT GO R G, PPN R AN PO XU e
IR HAC 2 5 I e, HIRTHREHEES. REMESE,
J&& A XS/ R PR o

o2 0 12 W



HSEATIIR G /K AU BT RAE SR R 5 R G 2020 450 2 ARl

HeEEA WS AR A S A IR A A
HEEA TR HRAT IR AT BR 24 7]

& Gk B TRIAR

HIFIBC £ 7K % 4l f5T A

HIFIBG 5 7K M 4l st C

TR HEEE KA 5

003928

007036

T IR T g o Gk S 4 AU A

1, 266,

720, 073. 04 133

13,482. 11 iy

§ 3 EEMFIEIEMESIFERIN

3.1 FEMEHER
Bhr. NRMIT
FEIA 55 Fehn WA ( 20204£4 A1 H — 202046 A 30 H )
A G 7k X 4lifi A HIVEFEC & 7k M 4lifii C
1. A CSEIls 19, 622, 642. 33 127. 65
2. AHEAF)E -13, 769, 020. 45 -241. 08
3. BT 153 440 BUA B -0.0109 -0. 0246
4. BIREEHEHE 1,620,011, 672. 48 17, 215. 17
5. WIREEMEFHE 1. 2789 1. 2769
E: 1. ERES ST ABRERFE NNEEE L Z RS, Th AR G SLbrik & K-F
BT A8+ .

2+ AW C eI st fe 2 AR SN . BB . AR (V& A fe B2 a ) FHERAR
RWERIREL, AR A S B et in_EA 2 fe i (E A2 s e -
3. ARG 20194 2 A 21 Hild, 0 C RESMHIF B N H A,
3.2 & FERI
3.2.1 AR EYESHBUHEE KR RIFE RS iR 2 1 R

HIFIBR 7 7K % 4l 5T A

" FEBK | PEEKER | gtk i | SRR R eI
B B N . e N OE) @—®
e PrAEZER | IR KRG MERIREZE®
o2 =
RS é -0. 85% 0. 20% -1. 04% 0. 12% 0. 19% 0. 08%
\,\j_ L/\
1.%5/\;1 1.93% 0. 16% 0. 79% 0.11% 1. 14% 0. 05%
o Fe—F 4. 65% 0. 12% 1. 87% 0. 08% 2. 78% 0. 04%
HEEH
[F] A= ke 31. 55% 0. 18% 5. 62% 0.07% 25. 93% 0.11%
=4
HIEIE& ik M Alifi: C
o BEMK | BEEKER | Ahgrthis i | gt h iR uE L D—6 ©—@
() EZQ | HREEO | mEREE®

37 12 W




SR AT HEI & /K AL 07 UE SR BB R 4 2020 4R 57 2 FR AR

—0. 87% 0. 20% —-1.04% 0. 12% 0.17% 0. 08%

1. 87% 0. 16% 0.79% 0.11% 1. 08% 0. 05%

% 4. 55% 0. 12% 1.87% 0. 08% 2. 68% 0. 04%

[F] A= 4. 50% 0. 12% 1. 41% 0. 08% 3. 09% 0. 04%

TE: 1 ARSHSERBEHEON T g G CBMED % Wim .

2. AHEH 20194 2 H 21 Hilg, HhN C SISO BB N AU .
3.2.2 BESAFENURES RiH#EH KRR R H 5 FHLST R EHE i R
AR LA

I A AR Al AR 00 300 8 TR 38 5 [ S 48 b e e S R 3R 0 1 skl
B4 56 L
16 48% | e e Fr— e S = e F—— e
32.83% § : ' § § ' :
29.18% § ; § ; § § §
25.54% ; : ; f f f ; ;
21.89%
18.24% i § j i i ] j i
14.50% N R e Rt S S
10.94%
7.30% i i i i i f
3.65% i ; ; i f ] : ;
0.00% | ? f | f | f
= . % o = a S - = P
% i oy i 2 o < T < -~ &
oo -— o (] = -— Ly o (] o o
= — = = — [ = = — = =
[ e b o b o o o o =) =
o - - — oy — — — — [ =
= = = = = = = = = = =
[ ] L] [ ] L] [ ] L] [ ] L] [ ] L] [ ]
Sl 11 21131 116 S Y W 1 el T A 1 B b el 1 16 il e T o o e

&
SN
b=l
H
N
b=l




SR AT HEI & /K AL 07 UE SR BB R 4 2020 4R 57 2 FR AR

K A K LAl i C R & 0y B R T i iz;l NES l1=-j [e] JUR1 ol 233 e % v g k8 110 I sBGE
HAFEEE

T.73% -
6.87%
.01 % -
5.15% 1
4.30% |
3.44% -
2.58% -
1.72% -
0.86% -
0.00% -
-0.86%

2018-05-30
9-0

2019-09-05 4|-----

2019-10-24

2015-12-12
0

2020-05-07
0

o o
| )
[} [ [{w]
[} [}
7 7 T

[a]

- = I o
[} = [ ] [}
I Iz o Iz I

|— JIT LT e e e o o e T Y o T W e Sl T [T R e T o TR L P o S e e |

VE: AL 20194 2 A 21 B, Wi C KESMBOFUE X RS, AREREA K Al f
C HE 4 Y BB K AR )y J e 5 I Y 5% P e v Ui 25 2 A8 3 () L e 4 H A 2019 4F 2 A
21 Ho

3.3 HAthgr

T

§4 BEARE

4.1 B&E2E (RESZLIE/N)

REEMRESZ Y TE2 Mo
14 4 EARREEHNESLFR | iEEML -

EREE | BEHS FIR
TRHEE s, IR R L

REEZRKEEMS5 S0
XU+, 10 FEAF 33 3%
MRA% ., 2013 4F 6 A%

A H 4 2017 4 8 2015 4F 9 H 7E fE) He 4 53
G130 [ % 4 FuE | 10 4 [F] 7 Wi s At AT AN B A
Z W AT EAE {5 30ETR

LREMELS LB,

2010 4F 2 A% 2013 4 5 H
1 fil il 5 & N F A5 H ot
FIAE. 2015 4E 9 H ]

&
a1
b=l
H
N
b=l




HSEATIIR G /K AU BT RAE SR R 5 R G 2020 450 2 ARl

WA IS, DT
B A ik % 4l A5 57 77 AR 95
P08 HE 4 Sl B R A W B A
IR E . W
TR I B K o 2 A5t A5 2 YA
FITIEE L PrEaER S
7 A4 i £ 2 IR 7 4R R
Feg . BRI G UN Bal
G B B e 4. W
5EL U U I vk L Al 5t i R
RIEHA 4. HiEaiE
B A vk % 4l 53 57 27 AL IE 95
P % 5 4 FIHT 8 AT A
VK 7 Al A5 051 2 B AIE 95 1 R
HEmiEesE, 2016 F
10 A% 2019 4E 9 H %AFH
AT G N — o W
FF i 25 BUAIE 5 4% B 0k &
CJa e B N B 88 AT i B
g% 3 A H e Wi
EHEREREE) NEEE
T, 2016 4F 11 % 2019 4F
9 H SATH AT A
it 75 24 ke XA 27 5 %
EAIE SEreaeei

RS e Pl | oy NE= 22 11
v HLEREEREE L, CPA,
8 HFIEF7 4 ML E T
2013 4F 4 H % 2015 4 8 H
A 4 To R 2 4 [ E I 2
EREFFT L. 2011 4E 11 A&
2013 4F 3 H, AFIR T 25 —14
MAEZFAE TR . 2008 4F 10
HZ 2011 4F 10 A{E%KE

&Ik & \ S
(g B 4 2020 4 3 B 8 4 MRS FrE s th. 2015
s | 260 4 10 I IIARTHERE A 3G

LA B S8R I 0EK 5 K % 4l
ot 5t o B AIE 77 45 BF 2k e e
R NIRRT
WAk BTSRRI G UK AR
At i RE T IR BT 2k 4
BT S8 IV DK 5 OB 4l 651 £t
TP B A G HTEE AT
WK A o foi 2 AR
TR BTSRRI G




HSEATIIR G /K AU BT RAE SR R 5 R G 2020 450 2 ARl

s AN Al 5t 51 2 Y AIE O 1R
KL < NV 5 AV I 5 VD A
ittt e,

T 1L XEEREREERR e, HOUERE” v EEFARH, “EERMT JURRYE 27X
SNATEHIRRES ) XE AR R SR, AR A BRI o AR A =R
Ao 5 BOHS AT H A0 AR S 300
2+ R AR SCRMAT IR 2 GEZRAE AL GBS BT MNED IASRLE -
4.2 BEANR G A A RSB EERTEIB LA

AN, ARGEHNRET GEFRTIE S A REEEMNAIL &6 F M0
S, AEWSHAEM R ST RIS BN S e 5™, A8 R i U (2t L, R
ANBEREBAA G, AN, THRMERERAANDRT . EeRRTTEE. 85
LT A7 SV AR S22 e R 205

4.3 AR 5E T
4.3.1 AP 5 ERPAT B R

AN, ARSEHNRHAT GEFRRRSERAF AP HHERIEL) » 5%
AN AR, B RGN TSR AR BETL. R 2 S AL STl 2
LS RAE AP B FERR AT, A PRI N E BT A Sl G, RIS ik
B i o

4.3.2 RERXZIT NI T UL
ARSI, RRAA T B FEORN T2 5 PR A 0 57522 5
4.4 REM N E SRR AEABIETHT

2020 4F 2 ZRE, fiiseikia ik, EEZEKARESYERE. SELT, RMBRSE.

4 HEANEAE 2R T i, SN R B ORAT — € IR, R 1 28K AR
AT FERS ST EEINES, 3RS 20BP, ERAEFIZ R Z 0. 35%, T, fidi KBk, Shibor3M
N47 54BP £ 1.4%, 10 fEEJF FAT 13BP & 2. 81%, 10 FE {5 N7 6BP & 2. 53%.

5 H BAR R ARG /NG R E, EXE TR RS HEE IR KR M E 421
RIWPIR XM T AR, RRINAISE E AL 5 HIT ARG S8 m 2 0%, [N H 5
4f, REERASMEE . MBORURE, BEFRS B, RBROMBUEE T 2%-2. 1%,
T B MR —E 5k, BEHESEH RIEA%EE . Shibor3M 147 5BP & 1. 45% 10 4EEJF |
47 18BP £ 2.99%, 10 4F[E i 47 17BP % 2. T1%.

6 HAGHEHES, s, WREHMWERSEMLF, W OFT R, (8 SIERE )

7 O Oi12 W



HSEATIIR G /K AU BT RAE SR R 5 R G 2020 450 2 ARl

B, N RSN A AL, AT IRIAEUR . TR S SclE S A T, KU R A BT R T
TRMECR G ST TR S, e, SRR, BEARPRErinft,
BB INALAE 2% e 5o i T 4k S KR A%, Shibor3M 147 67BP % 2. 13%, 10 4FEF 4T 11BP
£ 3.1%, 10 FEE 67 RAT 15BP % 2. 85%.

AN, AFE YR AR SN, 2 FREEGTT I B A ML T e AR R, SRSk
K 2= BEIN ASHFIZ BB S B, RIS S TR N v (i 2
4.5 REHANE SNSRI

B AR AR AT Gk Al fit A RS M BUFE N 1. 2789 J6, AR RS B EIE K
N0, 85%; A AR IR BiHE B A K D4 Al C I &M BUSHE N 1. 2769 J6, ARG WIS 5
A2 -0. 87%: ALt L AR HEYR A5 26 - 1. 04%.
4.6 WEWNEETE ANBERE ST = HERE R

T

§5 BHEASRE

5.1 EHRESH - HEHMR

FS T3 H e (o) R BB B (o)

1 G4 - -

Hor: 5 - -

2 | HEeHE - -

[#] 7 YA 2 B % 1, 451, 226, 750. 00 89. 54

Hr, fiik 1, 451, 226, 750. 00 89. 54

Vi S HFIER - -

4 | stemiR - -

BRI AR - -

6 SENIRAE 4Rl B 77 133, 218, 639. 83 8. 22

I NG EON R
S

AT S A 934, 307. 50 0.06

HAh %= 35, 300, 223. 60 2.18

it 1, 620, 679, 920. 93 100. 00

5.2 |EMIRBAT UL R BRERBAS
5.2.1 MEHREITI A RBABRERRAS
AIE AR IR R T BT AL -

¥ 8 7 dL12 W



WrEEATE S

AR AAR IR RAIE SR 45 51 0

4 2020 457 2 REHR

5.2.2 REWARLATIL D RIBBOE R R B E BB 4 &

AN S AR At SR R 368 1o e AL 45 %

I .

5.3 W EHRIE A RHE GRS T 3E B RNHRF RIRT 42 BB B 40
ARG IRAR AL
5.4 MEARE GBI RNBHFRFAE

Fe5 fie 75 i A ARME o) R T E ] (%)
1| X6 -
2 | JATER - -
3 | ERbfEFF 1, 451, 226, 750. 00 89. 58
Horb: BURME SR 1, 451, 226, 750. 00 89. 58
4 | ks - -
5 | Ak LT R - -
6 | FHAEERE - -
7| ATEAR (ATAC AT - -
8 | [FMLAFH - -
9 | HAth - -
10 | Ait 1, 451, 226, 750. 00 89. 58

5.5 M EWARIE A SRAE o 2 & 57 15E EeI K/NHEFP BB 142 G 3R B 4

pe | mErm | masn | NE GO | Anil Go | Dous B
Ebfs (%)
1 180211 18 EFF 11 1, 600, 000 164, 528, 000. 00 10. 16
2 180206 18 [EJF 06 1, 400, 000 150, 024, 000. 00 9. 26
3 180214 18 [EFF 14 1, 400, 000 146, 664, 000. 00 9. 05
4 170208 17 [EFF 08 1, 200, 000 125, 496, 000. 00 7.75
5 190208 19 [EFF 08 1, 200, 000 122, 100, 000. 00 7.54

5.6 R EHIRIZ A SME o 2 & T 13E ELBI K/ MR BT +42 B SCRRIES SRR

]

AT G AR IR AR FFAT B SCHFIE TR

5.7 MEMIRIZ A RIME G ESF#E LHIR/DHEFRRT LA R E B4
AREAMERARIFFA SR
5.8 M EHIRIZ A RME b2 & 7158 He /N HEFF BT A48 BUIE B3 B 40
AIE G AR WIRAR ARG
5.9 G HRAR SR FE R E R BRZ ZF LB
5.9.1 A3 E U S B8R PR

ARSI AR I N R BB 5 B

b
p=|

o
N
=




HSEATIIR G /K AU BT RAE SR R 5 R G 2020 450 2 ARl

5.9.2 & HIAR A G H 1 B 5 BRI S R a5 B A
AR FE G AAR T WIAR AR A E 0% .
5.9.3 A< E i R BE PN
AR B AN AT T Y A AR 5T S 0
5.10 BB HARE HE
5.10.1 AZEESH R K BT-TBIESF I RAT EEAH 2 2R 2 DL AL 57 i 75 150 1 13 55
A SRR IR A 0 RAT E AR E AR A S 5 L B 1 e, R R
Gt H AT —FEANZBATFEDT . TSI
5.10.2 FEEH BT IRT 142 IR H EE A [F R e 1 &-id R S 00 i U B
SEG PR IR A RS R, B A R e A R 3 PR P O 7 o
5.10.3 FHARBE =R

5 K wH o)

r’
d

FHARES 793. 29

IYSCIE S K -

ST IBEA -

INVLA&AIDSS 35, 299, 330. 31

NS ER I R 100. 00

FoAt MR -

iR -

HoAh -

O 0[N [ |[O1 ||| DN+~

&t 35, 300, 223. 60

5.10.4 M EWIRFFA B TR B AT R B M52 A
AT G AR IR ARFFAT AT F B m] 3 555

5.10.5 R &R AT+ B = P AAAETIE R FRIBOLAI Ui
ARG IRAR AR -

5.10.6 X RA G & MHERIHAR 7 HR 2>
BT D0 & TR IR, 223 S S B 6] T BEAFAE R 2%

§ 6 JHIAESHHRS

B
T H RTEIRE B 7k X 4l fiit A RTEIRE £ 7k M afifiit C
i 5 AT A A A 1,266, 724, 118. 06 5, 808. 08
i A5 H 1 () 4 R ) 3 0 - 7,769.51
U3 - R B A 1) Jk <5 S 8 [m] 473 21 4, 045. 02 95. 48
A5 IR B SR 22 B 8 (4 Ak ~ ~
BLL7 ="

%010 T 12 |



HSEATIIR G /K AU BT RAE SR R 5 R G 2020 450 2 ARl

| A 4 L | 1, 266, 720, 073. 04 13, 482. 11
Ve RO ETS ZUR P BN, A A e A

$7 ZEEEANBHEARERREEZESENR

71 A& EEANRFEARESHIRINFNL

A A B < A BN RS T BT B e BB A 4

7.2 ZEEENZHEAERERE ARSI H VA
AN, Fe e BNAAEAE I B B [ A & (R D o

§ 8 MR REE FRHFMIERFR

8.1 IEHINE—RRFFAESHB IR BIEET 20%K1F 5L

it I A ik 0 AR A L e IR A kS 1 10
oo o | G . il .
5] g J| S T 20% };\; ; ;‘/\ " (3 ”i’t
f ] X 1] e o
o
B 1 20200401-20200630 | 1, 266, 714, 938. 02 - - 1,266, 714,938.02 | 100. 00%
N ) ) ) ) )
7 R XU
AT G ARG WA N A TE S — B B0 R R I B L A B s 20% 15 0, B R H R A0
B T A AT RE 51 i TR AN I R, AR B e BN RS S AR A DA R R g 5 e [, A7 R%
Bz i s R, AP R, RTINSV G, AR B AIA B A, ST
AR AL, AN S s BRI

T AR A B A B LR R AL
8.2 WM HFH IR HMMERFR
RGN, AEESE AT 2020 4 6 5 30 HRAM AR, SkAMEEAE 2020 456 H 29 H
EAHEA T S A,
LA RS 2020 4 4 H 21 HAETFI 2020 458 2 RIS 25 2R — 8 S0EE, X5E
SRR R AR S R E RS R/BEREKING, BEAREREAR S EE RN &
N T mE G4y 2020 4F 4 H 30 H A TP 2020 4E55 8 kIR 2 54 #H— 80 UGE, Frog

11 W JL12 W



HSEATIIR G /K AU BT RAE SR R 5 R G 2020 450 2 ARl

M EEAF S —mEF 2RI EF K.

§9 #AHXHEZR

9.1 #EBEXHER

[u—

v IR I S A T SRR IR 15 /K X A 1 7 B UE SR 4R BR R e B R I S A
2« CHBERTRIR G AAB I L R R R SR S HF)

Chr SBATFIR A 7K M4 Al 7 BUIEZ SR B T L)

4y PR IAS

5. FEESEB NG BRI ENL U,

6. FEEFLE NGB EL U,

T AR N AT 9 3 (3 v A B S Al i 2

w
Pl

9.2 i =
B EIRSE 6 DT T 208 Nbs, HAD S A AT R EE AL
9.3 &R

BB AT B B/ B AT NI AP B35 Pl S Wl e B 2 D) 9% S0 A o A
ST TAT G, BB AR & B (8] 3 BUS 26 B SO R B B

BB ESEHEARAH
20204£ 7 H 21 H

12 m k12

=



	§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




