RAMBRE =F TR F R IEF
2020 4E38 4 2

\7U

B

2020 £ 12 A 31 H

HEEEAN: RENBESEHEFRAA
EETEEN: PTEHIBHBRTROEBRAA
WEXHHR: 202141 21 H



AR 35 = 4R B TP FF 2020 458 4 ZofE sl

§1 BEERR

R EHHANEH S MEFRIEAIR S Prst B AR BaCE . R S PEPRIR B 8,
FFXF FC A AR B B L AR MR S B AR AN ) S BT

He R AN EWRE Ul B RAT I A IR A FIARIE AR G S FRE, T 2021 4 1 7 20 HE#M
T AR PRI SRR HERIAR R A G IR EFNE, REERABRAAEERICE. &®
PRI Bl HORIG I -

SE BN LRSS . B St SR B S 2R e, (A RIESE & e .
SRRSO ACRIARMREI . BTG, BT H AR D0 R SR A 4 Bl 352 A%

MR,
A TR 45 RR L H T
A WA 2020 4F 10 H 1 HESE 2020 4F 12 A 31 Hik.

§ 2 EE&=HMR

B RFR AR K ZE = F e i
5 o A 007736

SR (Eyray AR, IR
R4&ERAMH 201949 H 4 H

e A, < 0 AL A

9,500, 017, 848. 15 11

B H br

ARSI R ICRNFFAT R B0, B TR IR
CERIBI R HIPR ) AN i 2 < 8] A AT 1) [ s Wi i 96
TR, JREET R,

NI DLE PO B AT Bt ia R . N1 e it
PAETFICHT AT 58 220 B, AR AR B PP SR A SR
FERFA BT SR, e il 5 DIORE R B4
TN HEIFHRA 2, pri st 210 H (sl HD
AT E PSR H o A S5 SR
IR, NAERBIZGIEAT, AT R R
2RI E) ;53R 2 H BB IS AR R H
(7, 2 BN B 29 AT 44 [ A5 B A5 5 2 2130
Ho

b £t Bk i

$%$%ﬂ%%ﬁ%@ﬁ:ﬁﬁ¢ﬁ%%,$%$%
b 5 b B S HE Dy i st PR 4 H O A ) = 45 39152 3
?ﬁ SR (BUED +1%.

JRUE WAL 2 4 AT

AR NI R G, UL 2 AN TR XU v B¢
mipHe, ERTRGHEEE. REMNEE.

SEHA AR S E B AR A7
BEHE AN o ] A 75 ERAT A A PR )

13 I




RN 2 38 =4 € It %7 2020 457 4 FRJEARY

§ 3 EEMFHIEMESIFERIN

3.1 EEWMF I

fr: AR

T EWM SR br

WAEHIC 20204E 10 H1H — 2020412 A 31 H )

L A E SER i A

71,640, 631. 14

2. AR

71, 640, 631. 14

3. BT 22 35 4 0 BUA H A i) 0. 0075
4. AR & T E 9,639, 414, 354. 16
5. WIR I S A A 1.0147

T OAH ORI RS AIME SN . BEBHGEE . bl OS2 B shliat) 41

BRAH R B A AR A

QAR A A LB R N E AT A S AR as s T AR SR MR AEZ S, B

I, ARirEZS N E,

31 LS AL 2t AN A A ) < AR 45

3.2 ZEHERN
3.2.1 S MHFIHEN KR K H 5 FNL S B I I 2R 1
. X . X N b g b L v
" WHEIEK R | EEKER | g [N
. = " 2 RARY % — —
B B o b2 k2 26 Wmi?ﬁ O—-B | @—@
HE=ANH 0. 75% 0.01% 0.91% 0.01% | —0.16% 0. 00%
2R H 1.51% 0.01% 1. 83% 0.01% | -0.32% 0. 00%
ok 2. 88% 0.01% 3. 72% 0.01% | -0.84% 0. 00%
H3E4 4
3. 85% 0.01% 4.97% 0.01% | -1.12% 0. 00%
o sV i T S

T b S BE = R = AR AT E AR R (BUE D +1%;




RN 2 38 =4 € It %7 2020 457 4 FRJEARY

3.2.2 HES A FAEMURE S RTHMER KE2Z) L5 RS B #E e &

ZHH B
e G U T PR R S (] 45 b e A 2 3 i) B S A EE

PP 3| U SO S UG SO CUUURE U HUUU: SO SUUUNE OSSO UM SUUUOL IOUUOE OUUUN SUUNS SOUOO OO SO
4.47% -
3.98% -

3.48%

2.98% -
900 1N A T N O O 7 0 S 0 o O O O O WO
S O N S 7 S 05 e R R O O O O
PN S O N O et 0o R O S O O

080% |- bl

020-01-26 4ot
020-03-14{| b

[ ]

I
el (D O e [ | O S——
a

A020-11-08d |t

e e = e S S
2020-10-1 6 b

2009-11-15{ NN\
el AR e 1« | AN . -
20200102 et
2020-02-1 94| b
2020-04-07 |
2020-05-01 |-
2020-06-18

0- - | PR S
2020-08-04

2019-09-04 4,
2019-08-28
209 9-10-22 |- H e

L]

-

L]

=l
[ 0 WAL IR i — ol R 3 e s |

E: AREEFT 2019 £ 9 A 4 HAER, AR VERESREMHER 6 MH. #Ed
GG SAARE IR, AT G W5 B LB RF& J G 5 [R) S S5 Ul A5 A - B8 L Bl 24

=

JE o

§4 BEARSE

4.1 HELE (RESZLE/NA) fHifr

TN
R4, mg |EPEENBSERHR | o e o

EREN | BEAm
TR 22 b 4 i 2

. AFEHEE 20199 H | fidz, 17 FEUESE Mol
iR G R 4 H e 2. H 200347 H

£ 2005 F 4 AfESE

5%;
ESN
b=l
H
(%
b=l




RN 2 38 =4 € It %7 2020 457 4 FRJEARY

AT R ARAT £t
K55I, 2006
3 A% 6 AR
WEF3 2 A 4 BT AR AT
(b WNHfiFF
5y, 2006 4F 7T HE
2008 = 3 H, fEaIK
e HA R A H
{42, 2008 F
4 % 201546 H,
TE 280K T | Jik 4 48 P
A R 2 7 AT [ i
MR RS, e
2, 2015 4E 6 A&
2017 5 H, fEREE
BrrEHARAR S
=7 R AR AT
M. 2017 46 Hin
N B IR 2 4 3
HIRAR, BATEESE
23, H 201748 H
BHSWHAERAENRS
& 4R 5E JATF TR 77
RUIE R T R B &
4, H 201748 H
BAHPAERAENRE
T4t i fiit 77 IR 77 4%
e eRH; H
2018 4F 6 HZ AT
AR IR e 2 2 137 fiit
77 BUUE FF 4% O 4
&AM H 2018 49
HZ A AT R AR
PR G R 5E JH I Ao
i AT A e
&AM H 2019 49
H & A AT R AR
R =8 T U
75 BUUE FF 4% O k4
S H 2020 43
H & AT R AR
FFE I MU R
e (HRAMREK
BB T ReigsA0E
FRBEREESE®RHMm

#

b=l
H

=




AR 35 = 4R B TP FF 2020 458 4 ZofE sl

KOHEEZT; H 2020
4 HRASWERE
hnR a2 — 48 T
TS 7 Y Rk AR 7
RIS H SR,
H 2020 4F 4 2454
{ERA MR &R —4F
SE JA T T A 2 Y R S
NI A St
R, H20204E8 H
A PAT R AR A B
7 A o7 — g B TT T
fiii 23 B e 2IE 77 4%
e ERH; H
2017 4F 11 A& 2018
T AR IR
FER A7 MR 7R
AR Sk e aosL L
F 2019 4£ 5 H & 2020
10 AR RAE IR
E A 53 75 BUIE 25 45 %
REHeAMH,

4.2 EEANR G AL RSB EEMTEB LA
AIREHIA, EEEHAHET (hE N RICRERESR 35 R k) LA SR
IEM 2B MIE S A FRZAE, AEWSEEN . S s RN BAE IR e 08, 7R b 4%
R RTSE N, N AR NSRRI 2. AIRE A, s FBAREGIRGM, K
F RS HRA AR AT A

4.3 AT 5 T T

4.3.1 AP35 % ERBAT B

N REPAT QEFREREEHRAFA AT HERSER) » %8 T A7 A TS E,
R RE B EAE S A B RE  GURM— R W I, s 5 A R BE S, [R
BAERE WHFE T, IR KO AT RS GUE EE SR &M, BT AR
AT PATE R

MNTINALY, KR TZSHRGETA TR, iR R IIELPITHBL ¥k

#

6 7 313 I




RN 2 38 =4 € It %7 2020 457 4 FRJEARY

RGUHIPAT AT RAT; MAh, AR RAE R A R BT & Z R F H R 385
XTIy, N RISEERATIRITIAAE 5« A2 5 IR R AL 5y AR T 58 52 5 52 5 7 WL ]
B, REABHEGREATHIZ G = XTI 00— iR, 2T RAT R A
LA ] 4 AT AL 5, AR A5 22 BEAE 22 5 RO R E S IR AL B A S i A,
A RN REALSE . Ll R 0 52 55 45 SR AT 0 B
ARG A, AEEGE BN AT 5 I AR B R A ST, RARIAAE R AT 2 5 7
WU (5 2 o

4.3.2 RERX HIT AR TN

ARSI AS RSB A W[ H AL 5, SRR AT BE T 8N A1 28 5 A 2 i (14 7]
AR 5. ARG, AR KIS EZSHN, MAETARRAGSE5NS
I AT 3E4 R H S D52 5 BRAZ /0 PR BR300 Pl A2 B e IR 23 24 I RAZ 1) 5% 1 O o

44 REHAZ SRR RMASIESHT

2020 FEUZFRE, Pl R BEBARRERFTAIIRE, K EELLERTRNBOR. FHN, K
MSCIRE DRSS, KRB0y, ERb. BO. AR BRI 4 FERT, TR mBeRgk
BSES: 5 F AR LR I IE WAL [R5 R ANAR - SE N iR B2 T BCHR RS v E AN BT Sefh e, 4R
AT IR T s A B, (RIS B AR AT 5 M VA7 I B R RR 82, A7 3R 3 K _EAT e 3
A AORIERE BAT . 11 AEIHG, SEMBERRIEASHES, SIKEEAEN, 478 K iEsg
TN MLE Bl S A5 15 i 22 RO ARAT (Bl S VE TS BB 22, AR B Ry S8 2005 H i =6 B
BRAT, HE I AR E A RAP RSSO B, s KR EAT

ARG RNFFE TG, 2019 58 9 F 4 HAL, B REFIMEHIARIBOR, APl 3 4L
WHIERGL RS ARIT SR 77O ERRARN . BRfE L, 3 FREARER TEE, L
FRAE TR AL, 4 ZRPE 0 T B AR AEALAT V3t P B 45 20 S0 A S0 50 53 AT 1 v 7 i L AR AT
RGBSR . AR L, R ARAT SR G M AU s 240 T R XA, FEALAF ST VF
TWHIN, BRI INa.

4.5 |EHAE SNSRI
BEAWE AR S MEFEN 1. 0147 Jo; RIS RSO EIG K Z N 0. 75%, Ak 4;
b FEHEUR 25 A 0. 91%.

b
~
=il
o
&
=il



RN 2 38 =4 € It %7 2020 457 4 FRJEARY

4.6 REMARZETFHANBEE ST = HETE R
AN S A AR T e A AR B A A A B e AR N AN — 3 N g 5™ 1
T LT mmEE.

§5 BREAGRE

5.1 EMRES K- HEHMR

FS i H EH o) GRS R B (6

1| B - -

Horp B2 - -

2 | e - -

[i] 52 AL 7 $5 R 14, 926, 625, 665. 34 97. 57

H, i 14, 926, 625, 665. 34 97. 57

Vi ES - -

4 | stEEARR - -

ST - -

6 | ENBRE ™ - -

Horpe KR ) SRR AR

i Ak

BT ARG H /AT A1 152, 144, 279. 41 0.99
Hoph gt 219, 717, 336. 45 1. 44
it 15, 298, 487, 281. 20 100. 00

5.2 I|EMIRBAT UL RO BRERBAE

5.2.1 MEMREATW A RBABRERAS
TE ARG AR WA R B

5.3 MEFIRIZ A RME LS 788 B RN EF R T+4 IR B R B 40
ARG WRRFFAIREE

5.4 HEYRE MM RN GHFBEAE

5 {55 il MERRA (o) 3 S B PR E ] (%)
1| Exfbik - -

8 W F£13 W



RN 2 38 =4 € It %7 2020 457 4 FRJEARY

2 | BATER - -
3 | ERbfEFF 13, 594, 609, 554. 86 141. 03
Horb: BURME SR 8, 324, 255, 680. 68 86. 36
4 | ks - -
5 | Ak AL S - -
6 | " HAEERE - -
7| AT (ATAS AR - -
8 | FMLAFH 1,332,016, 110. 48 13.82
9 | HAth - -
10 | Ait 14, 926, 625, 665. 34 154. 85
5.5 G AR EMER A 5 2 S 57238 Ho K/ HE R I ET L AR 25 35 B8 B 4
o | pERE | fsk | HE GO | MRk G 5;;@%%; ‘f’ﬁtb
19 R K&
1 190407 X 12, 250, 000 | 1,234,719, 258. 45 12.81
07 (24
o
2 018062 1912 (& 9, 450, 000 943, 987, 289. 16 9.79
)
16 AT 4%
3 1628022 | o 4mhfi 9, 300, 000 931, 347, 468. 81 9. 66
02 (= 4)
4 190306 19 i 8, 400, 000 842, 987, 446. 20 8.75
06 (=2 47) Y T '
19 FAR R
5 1928015 | 47 /Mot 8, 100, 000 815, 989, 503. 67 8. 47
01 (&A1)

5.6 R EARAZMER A G 2 & T E LUK/ EEFF BTRT 42 P SCRAES R

il

Vi ARHE ARG AR RIFA 5 SRS .

5.7 |5 BRI A RHME GRS T E B RN R R BT T4 5 &R 3R Y4

T AEEARMEMRRTE SR,

5.8 M EHARIE A A b 2 & F 713 E Lo K/ HEFF BB T 42 BUIE BB FA 40
E: ARSAR G WIARRFFA AL,

#

b=l
H
(%
b=l




RN 2 38 =4 € It %7 2020 457 4 FRJEARY

5.9 G HRAR ST BRI E G A F LA
5.9.1 A3 H U B R PR
AR G I R AE R [FD PP A [ (5 0 B O S B e . LU RR Al 5 RS, ARGEAS
5 EH G 5
5.9.2 ] EHHIRAE GBI E AR 7T SR A
T ARG WIARARFAT EH G5

5.9.3 AW E AT BB VP
AT AR IR AR R E 02

5.10 BB A GRS ME
5.10.1 AFEEBRF T2 IS I R AT EAR A 52 28 2 DA A 11 4% 15 1) 156 B

PEAR AR ST 8 SR P B 8, UM AR AT DRI i B VR U AR AR M 2> b 51 CHR AR AR M
fi P (2020)5 5, AL T veE HEH: 2020 45 1 H 3 HD.

AR OR M WL 8 R WXt i, DO ARAT BRI i B2y I R AR e o Ak 1 (AR R
T (2020) 12 5, figtHAb i oE H3Y1: 2020 4F 1 H 16 HD.

PEAR R W 2 Wb 4 e, AT ARAT R o SO AR U AR R 2 A0 5 CRRER M 51t (2020)
6 5, fithAbTivE HE: 2020 4 4 H 20 H).

PEAL T PE IR XN ERBURF I sl B i, H [ A b R R ARAT DRI 53 FIA b o vl v 3 X T 2 ik e
ZRSAETT CHLPE KA (2020) 005 5, fEHIALTIVE HWI: 2020 45 H 6 H).

PR ORI S Pk i, R 2T R ARAT PR P i SOk AR U AR DR M 2 b 1) CER DR B 311 e
(2020)67 =, kbl H): 2020 4F 12 H 25 H ).

5.10.2 F &8 B K AT+ 48 B H 2 6 R E -2 148 1B 32 P 19 0 1 B
ARG IRAR A

5.10.3 HARBE F=HI R
s ARk S G
1 17 H RIS 4, 498. 95
RESCIE 7 K 5, 829, 698. 31
3| MUBEF -

b
o
=
o
@
p=|



RN 2 38 =4 € It %7 2020 457 4 FRJEARY

SR IS,

213, 883, 139. 19

IR IGEN

oAt SR

D

HAth

Ol |~N|o|o| s

it

219, 717, 336. 45

5.10.4 1R &5 RREFA B4k TR B AT S 535 B4

T AIEEAR I WA RRAT T H B T B 657

5.10.5 R ERRET 2B P AAERIERZ RFB LA
T AEEAMERARFTABEE

5.10.6 HBA SR & fiiE M AT RR A 4
O TN HRR, 43002 5 2 30 ) T A7 TR R %

§ 6 JFIAESHHRS

B iy
i A A A A 9, 500, 017, 696. 15
i 5 U S R S 4 A FR 4 152. 00
I8 - 5 AU ] 32 4 B ] 42 00 -
5 BAHA TR SR B3 8 (A b L7 -7 B
1)
i 5 AR I A0 AL 9,500,017, 848. 15

V= ARSI A R Y47 B0 2 e P SO PAY B < o £ e AR 0

§7 ZEBEANCHERRERRFESER

71 REBEANFH AR S HHZNFI
TE: AR A To R B TN R AR S BRI 0L

%11 1 13 T




RN 2 38 =4 € It %7 2020 457 4 FRJEARY

7.2 ZEEHENZRHEARERRAR S 7 WA
TE: ARSI To R S TGS A B S AR SRS L.

§ 8 MR KEFRHAMMERFR

8.1 IREMN BB REHFHESHBLAIXTIBGEL 20%K1E 5L

1% A I AT A LA s AR AT S
'{'JZ':\
FEATHE & L ) | ,
| | O 1) i | R o (s
e BB B L 20% o wwi | A "
Ry N JJ N N ]J N

5l (I D X
f}; 1 20201001720201231 | 2, 999, 999, 500. 00 | 0.00 | 0.00 | 2,999, 999, 500. 00 | 31.58%
4|

2 20201001720201231 | 1,999, 999, 500.00 | 0.00 | 0.00 | 1,999,999, 500.00 | 21.05%

3 20201001720201231 | 1,999, 999, 500.00 | 0.00 | 0.00 | 1,999,999, 500.00 | 21.05%
/[\ _ _ _ _ _ _ _
A

P A M

1o RAUBE AT R

AR G G S BB — R R R B e U AL A9 12 B S S 5 e 0 A AR A 20%, TR T I DA 402 [ £
oL, AIREFEL:

(1) FE4/E KIS 8] Y TEVEAR IR (08 7= F LARLG,  FIRES A3 & BB WA, SERsITEX
Brs G0 SRR G A G A1) Tk B BRI G A AT A 20% HA) B —F 2 KU | B % AL 1], ik
SN TTREIRYE (BEEE ) M2 e i i IS E, s 2 MR H LR (SAR%D KA
BB, B E A TTREARYE (4G ) 20w BH5 832 2 S 08 [F] B, el 4245 8 2 1 8 ]
PRI B 5

(2) FEE T NME P EIE TR LU AT I T2 (0] (4 75 2, DU AT RS 02 4 W8 7= 14 52 B A R B,
RO 42 45 W da AR AR 2 7K

(3) DREEEV PRGBS, RIS R S N B & %877, S B0k 40 H I R 305

(4) FEE B IBGT /N, AT RE S EGH 508 52 IR AN g SEBLIE 4 4 TR 205 IO 8 1) B33 0% SR mes s
(5) KAUBEA TS V= BT /N, ASREE RSB RI5T, SEE KRR 36 4 & RN 20 52 TG A 1H)
KILFER ., HAERE

24 REH W R

ERHE KRN, SEE T bR R K, S EUHEBRIE T g2 R PR .

#
o
b=l
H
&
p=i




RN 2 38 =4 € It %7 2020 457 4 FRJEARY

8.2 MK HEF RN HMEREFR

AREN, AESEBRANRAMATUTAH

2020 4 10 H 27 H RAEINARIE S AT BR 2 5] 7 24 2020 58 =R G SR
P

2020 10 A 27 H  RAENREE =4 @ G BUE R 0 4 2020 F 55 =ik

e
2020 11 H 30 H  RAEMER S35 — 4 e W UG 23 AU R P 0T J 4 2020 4R 26 2 IR 4L A
o
§9 BENMHHEHZF
9.1 #EBEXHER
1 v IR W 2 A% v 3 4 SR 10 SO
2 (AR R 8 =4 MG 5 BAE S 4 e S 4R S )
3 (RAMREZ =FE MR R ESREEH) ;
4 CRA IR TR 88 = 4F 8 T I 5 A S 45 e 3 AT )
5 AR LA
RGNS TR B BURATA 7] B
T HEFEE NS TSR B PR,
9.2 T =
BB AT 3 B /B S E NPT
9.3 &I H R

R BT RIS GE BN IS IEE AR B G BN o G B 21 [ 46 B S0 o A5 T
A5, BB AL A B[R] YOS 8 SO R A B BN

RAEMRESEBFRAA
20211 H 21 H

#
(%
b=l
H
&
p=i



	§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 报告期末按摊余成本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 报告期末按摊余成本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


