RS R RE TR BB 6 2020 455 4 TR

JTRBHP ARG RIS RERES
2020 £E58 4 FREM T

20204 12 B 31 H

EEHHAN: [TRESEEEARAH
EELEN: PELIRBITROERAT
WEXEHYHE: —O=—F—H=1+—H

%1013k 13 11



RS A B E TR R Sk & 2020 S5 4 TR

§1 EERFR

B NI H F 2 G B OREAIR & AT RN AE B BC 2 1R SRR aL
BN, XL AR B YRR AN e R M AR A Sl B A ST

B FRE NP E L RAT AN A IR A AR AR S S FHE, T 2021 4F 1 H 19
HE T ARG 55 bR ERARAERESEANE, RERZEN AT
fERERAICER. 1R UM E KR,
FE S A N R LLCSEAE Y B 5T 1 S U4 B RS B B 4 B 7, (HANGRIE S
ERH
B WA SR ARB AR EZI . G R, B E M BB RS R
GEiRfe@N S REEE SR

AR I % BB R 2 H T

AR EHIE 2020 4 10 H 1 Hig® 12 A 31 Hik.

&

§2 HEEMIBEMR

B 4RI IR AL A5

4 F A0S 006591

HegiafEr A FLRITF I

Fea AR 2018 = 11 H 29 H

W IARFES B | 2,493,065,098.85 1)

S

% Hbr TE PR ] AR AN CR KR 55 7= I B Mk 6l |, J75R3A5
R £ LA B UE I U IR, B SRR 4 W P A K AR
fE I e .

PR A RISl 0} [H AN A BF S FIFEH . IR
i 2 AR A R AR FH U AR (b 6 BRI 3R AT 25 6 0 T, M)
FREFIA R R R IE R R AL, 1R R 5 Bt
g 2




RS R R TR BB 5 2020 45 4 T AR

b 235 B A e BT AT (1-3 4F) FEH0I25 2R >80%+—4F 11 & 1
1A (BLF) >20%.

R o i 2 45 ARG BRI S, HHU R AT 5 1 T i 22
Rl OIS, BT IRTH TS,

s PN PR 4 T A TR A 7

T IN o [ TR AR AT I A TR A 7

FEABFEGEIE | s | SRR | RS b

S fRRR A c E

TR AL
006591 006592 009532

SARHY,

WEMR FIEIH | 2,304,523,746.34

o 167,728,893.82 17+ | 812,458.69 173
wEamnmas |0

§3 EEMFWITIMESIFERI

3.1 EEMFHR

Hhr: NRMIG
i ]
(2020 £ 10 H 1 H-2020 £ 12 A 31 H)
F I S e bR
JURSI R | )RS RS | )RR R L
A C E

1A & s I o 9,983,190.57 697,420.35 5,668.29
2. A 15,995,311.74 1,110,807.33 8,086.26
3 AL T 35 5 4 4 A0
A IA 0.0100 0.0085 0.0083
AR FE G B 1E 2,373,519,506.06 170,818,099.75 828,551.55
5 R H: & B E 1.0211 1.0184 1.0198

E: (1) Frid e SHaha AT NANWEAE 7 2k & 283098 . tE A B
Ja SR PR 2R KT AR T T AT



RS R R TR BB 5 2020 45 4 T AR

(2) AW R R A A BN BBl HAiN OS2
EAZ AT ) FHERAH IR B 5 AR, AR Dy A 3 C SEBi Wi as n_EA I 22 e fir e

At .

3.2 BEFERI
3.2.1 ES MR EM KR LTSRS LB ER R R
1. T REHPES A:

| kgRH R
o | PR | R |
W ER DU g | EMENE | L | -0 | @—@
KO ® %6 R
@
SPE = A
EéL ' 0.94% 0.02% 0.84% 0.03% 0.10% -0.01%
\ﬂ, L/\
Ei” ' 1.59% 0.02% 0.87% 0.03% 0.72% -0.01%
o de—E 3.09% 0.04% 2.58% 0.05% 0.51% -0.01%
HIE4E
[F] A= R4k 7.47% 0.03% 6.92% 0.04% 0.55% -0.01%
B4
2. T REBAPEL C:
X RS
oy | P | RSRECEE
B DU e | EMElE | L | 0—@ | @—@
O ® %6 RERfEZE
@
S = A
Eit* ' 0.83% 0.02% 0.84% 0.03% -0.01% -0.01%
‘ﬂ‘ ;/\
Eit” ' 1.40% 0.02% 0.87% 0.03% 0.53% -0.01%
Tk 2.69% 0.04% 2.58% 0.05% 0.11% -0.01%
H¥EEE
[ A 2 6.61% 0.03% 6.92% 0.04% -0.31% -0.01%
24
3. T REHHPEMRE:
\ 25450
oy | I Bt
W Bt DU e | EMEls | L | 00 | @—@
O ® %6 RERfEZE
@
HE=4 0.86% 0.02% 0.84% 0.03% 0.02% -0.01%




RS A B E TR R Sk & 2020 S5 4 TR

H

N

Ef/ M 1.48% 0.02% 0.87% 0.03% 0.61% -0.01%
HESS

[F] A= Rk 0.81% 0.04% 0.16% 0.04% 0.65% 0.00%
B4

3.2.2 HESARAEMURES RTHAENE KRR LKL SRS bR

R LR
7R s R R B SR AR B A
RV AHE I A 5P 25 DU A R v A 25 2 1) 7 S 8 #5o0t EE A
(2018 4F 11 H 29 HZ 2020 4F 12 A 31 H)

1. ITREHTFRER A

7.46%
6.71%
5.97% -
5,200,
4.45%
3.73% B =
2.98% P

2.24%
1.49%

0.75%

0.00%

2018-11-29 2019-04-06 2019-02-11 2019-12-16 2020-04-21 2020-03-26
[~ EBmATER — bR

2« JTRFHITRESE C:

2020-12-31




RS R R TR BB 5 2020 45 4 T AR

5.92%

B.23%

2.54%

4.84%

4.15%

3.46%

2.77%,

2.08%,

1.38%

0.69%,

0.00%:
2012-11-29 2019-04-06 2019-02-11 2019-12-16 2020-04-21 2020-02-26 2020-12-31

|— & SeATERC — hEEE]|

3. ITREHIFRELS E:

0.77%

0.58%

0.39%

0.19%

0.00%,

-0.19%

-0,39%

-0.58%

-0.77%

-0.97 %

-1.16%

2020-05-22 2020-06-29 2020-08-05 2020-09-11 2020-10-18 2020-11-24 2020-12-31

|— & et — hasi|

§4 BEAME

4.1 RE&EH (RESZH/PN)



RS A B E TR R Sk & 2020 S5 4 TR

AR |
ik pumyg | A ‘
B2 ol i
4, (B | B |
H |

RILGHREeaH,; K

S fEAE >a £
ﬁ%ﬁf ﬁﬁulﬁﬁ&ﬁﬁ ﬂﬁ{ﬁfﬁﬁf, Iﬁﬁaf_ﬁﬁﬁﬁ

o, R o R 4
L%

| ! I 86T M %
o | en o ae A s | 2020- A RS A= 552 5 5
" %i@%iiﬂ‘rﬁm ora1| T | 0T | rruswrmeraaE
i | bR TS e 2 IS B B
SRR DL 1R Vi3 A2 LB i
ST AR R I TR AR

% A A
N P SLZEIE

e LR E A s R e 2w 2 15 T AR B H i

2.40FF5 MO IR 25 SCE AT B2 GIESR ML N 53 B4 BRI IR GHILE -
4.2 FEANRE BN A EIZ RS 1500 U B

AN, AEGEENROEST (R N R EIER 5 A ) S5 %
LR ARG A ) RS U B R SRR R E, AREWSEEH
Bl R T 00 5 D S P B T, TR AR AR U (R RR Al b, RS AR A A
PSRRI . ARG N ESBIEGEEM, T EESFE AR GNIT N, 8
[R5 LA BT &0 VB A TR I RIE
4.3 A FRGEHURHA
4.3.1 AFR 5 H| ERIBATHER

N RN RN B RB ORAR R, INSRAE 5 4 FOE S Y R, s
TSI AT % 5 S R AT VA, PRIIE A P32 5 J5 I S B

TERC TSR PR 7 T, 2 W) L T A 1 R R 5 1 R A FBE B 4 R AR
FE, BB A AR AR L AR T A R Ik PE, A S BRI AL A AT LA E
FRE, TR BAUR MR E R EE L A LR . AL SRR, AL G
4 I V1 7 O 1 o 1 7 o = 1 o W< 2 /N M5 A = R o
AR DA 7 8 DR 4 1)l B0 o 8 5 A8 By R G % B AL B i AR AT SN M 4% B
e, ST U I S R P s FEAR B I R A O 5 S AR kST
WG, ST KU (i Je

BAREHN, FIR A3 5 B BB AAPAT B L R AF, AREFHRERAEZE T AT



RS R R TR BB 5 2020 45 4 T AR

XE, RKAEAEFTA L 158 5 F I
4.3.2 REX ST ROLTH A

AN, AFE NI REAES S50 G AT NS H, FHRAZ
5y A/ ) BN A8 By Bl I RS 2 H RS R 5% IR 53k 1k, iR EUE R
VA A R 8 SR g T B A & RAE MR AL 5

AIREIAN, RRIUATE S AT R8-S BN AT 5 IR 250 K 577 58 5 o
4. 4 WMEHE SR B REAZB IR T

ARFERE, Rk FET, Wi PiEhE, e I sh I U 1
BATEIREN T . AR, FIRFIEE AR IR, s Al R AT 2 K
5245 FE L SR b o5 F R 22 A B, 78 AT SO s e 3 i 3 J5 s S s
MEAPEE, TREREHNWREGER, Ty EaEE. HEARFR, KR
EERECOAE, WBSE TR FIRGRE 5 . HEXFECE AT T — R
A, 15 GHREG R R A E— 200l 5O WA BTIA BTt

JEHE R, METHEARHER IR, HAUEHSmMEEE DA, Bk
ERTER BRI 255 . BT 7 RS R RGP, 182 KRR~
DLSE BRI S R A5 5 1 DA EE
4.5 MEWHEESINLSER

A AN, Al A RESMHHFEIGKZEN 0.94%, CREEMDAFEEK
N 0.83%, E RESMAFEIGK RN 0.86%, RIS LLEEEHEREF N 0.84%.

§5 HREAEGHRE

5.1 MEHRZERHEHFIN

B 34 B
F5 iH SH(T)
1 EE 451 (%)
1| R
Hrp, R
2 | [l e 3,210,187,100.00 98.88
Hrp. iz 2.,969,548,100.00 91.47




RS R R TR BB 5 2020 45 4 T AR

B SCRFUE SR 240,639,000.00 7.41
3 | HEeEEE -
4 | GRATAE ST -
5 | EANRELRHT ™ -
Forprs SR I 1 SN IR S
SRV '
6 | HATHERMGH AT &5 3,413,780.70 0.11
7 | HAh B 32,846,417.27 1.01
8 | &if 3,246,447,297.97 100.00

5.2 MEMRBATW A RNBERRAS
5.2.1 EMIRZATU T RIIBABRERRAS

ARG IARRFFA BB

5.2.2 MEBIAREAT L RIS B R B RAS
AT AR A R R R I I A B P 5T SR
5.3 EHIRIEA SYME 5 ES T 198 B /NHEFF B804 B R 5 B A 4
AH G AR T HIRAR A B

5.4 MEWIRLFF mF A RKHEHFRRAS

B i 4 e
75 7 b A FMAET)

FE L1 (%)

1 | Exfizs )

2 | AT -
3 | wERlfi% 230,412,000.00 9.05
Horf: BURMESRL6 230,412,000.00 9.05
4 | fiigE 701,994,000.00 27.58
5 | AR B IR 991,787,100.00 38.97
6 | PHIEE 946,905,000.00 37.20

7| ATER CATASHAR) -




RS R R TR BB 5 2020 45 4 T AR

8 ERIZE3:2t 98,450,000.00 3.87
9 HAih -
10 | &1t 2,969,548,100.00 116.67

5.5 EHIREA RYME G ES T 1#E B/ HEFF BT T S 8 R A 4

e
s w N . AgRaE s
F5 | g (G2 e (5K A S ET)
1 EL 1
(%)
1 2080404 20 R HbER {57 08 1,000,000 100,690,000.00 3.96
2 175534 20 #£7% G8 1,000,000 100,670,000.00 3.96
3 200212 20 [EJF 12 1,000,000 100,570,000.00 3.95
20 Az g
4 102002351 MTNOO3 1,000,000 100,180,000.00 3.94
5 112075673 | 0 DU T 1,000,000 98,450,000.00 3.87
CD084
5.6 MEHREA RMESELS T =EHE LB X/ MHEF IR+ 48 B = X FRES R 3%
B 48
. s N i POV = 3t
e WY | ERL K = (1) s UM E (JT) BT (%)
1 137231 | BUE 16A 500,000 | 50,130,000.00 1.97
2 137239 | &4 4A1 400,000 | 40,124,000.00 1.58
3 137091 | fEft 06A 300,000 | 30,141,000.00 1.18
4 137234 | fEfh 32A1 300,000 | 30,075,000.00 1.18
5 179252 | 20 K[ 04 300,000 | 30,000,000.00 1.18
6 137222 | i 05A 200,000 | 20,050,000.00 0.79
7 169913 | f£l4 02A 200,000 | 20,044,000.00 0.79
8 137070 | Hff 03A 100,000 | 10,061,000.00 0.40
9 169712 | WfE 02A 100,000 | 10,014,000.00 0.39

5.7 A HIREA SOOI 5 36 V=1 H I INHE P (B0 4 S & B B 8 DI
I AHR A WA KT o

5.8 HRE IR A O HME b 35T =1 Bk HE R B Al T 4% BT 450 T
AR AR WA AR B -

5.9 4 IR A HE B R PR M50 5 L BB
(1) AIE A A R TR 55
(2) ASHE e AH 5 0P AR AT R 2

f 2
/5.

10




RS R R TR BB 5 2020 45 4 T AR

5. 10 B ARAZEEHH K B FUHHRIZ 5 F I A

(1) ARE:G AW IR KA E AR

(2) ARFEG ARG WA ARBEAT I i 5222 5
5. 11 BEAEBMEME
5.11.1 AREEEHRFE IR RUEFRRRAT AR T, SLRUEZFIE A R A = EHR & i H
AT —E N 1 52 30 rp B IREAT 1AL 1
ARFE LT B IR FE AR RAT (R SR I3 43 08 U SR AR 7 15 & A DR VR R A B 4 A [
TR B RIR AN, AHE S BRI H A AT 44 1UE S 1 RAT AR A MRS H I
BRI, RS g H A — N 2B A THETT. LTS E.
5.11.2 AR AN, Fe BB AITT 144 B A H IR H R A (R R 110 45 08 R 2 2R 1Y)
I

5.11.3 HABEF=HI AR

Fr5 R £ %(7T)
1 17 ARIE 18,171.93
2 R HSCHIE 25 37 K 1,995,501.56
3 | MR
4 | MR A 27,550,336.58
5 | MCH IR 3,282,407.20

6 | HARNHGK

7| fEESEH

8 HAth
9 it 32,846,417.27

5. 11. 4 WEHIRFFH B A TR BRI AT Bl 2= 9 40
AT AR T IR AR FFAT AE T BT m] e e f5i 07

5.11.5 5 HIRAT+48 R Fp A E Sl 52 PR 1B L B U A
AT G AR IR AR B

11



RS R R TR BB 5 2020 45 4 T AR

§6 JTRAEEHHES)

AL Ay
IiH JTRSEHHRERGRA | T RETRRERC | TR ERE
WY A S0
. 1,404,105,852.41 137,784,494.42 131,495.06
LIPSET
e HH A 1) 2 4
N 1,157,079,689.81 97,405,308.95 1,243,114.05
FH 43 0
ol A 1A HA R 3
236,661,795.88 67,460,909.55 562,150.42
G B [B] 7 i
e B A B ik
AR (A
7)32//"[% “_» iEﬁ”)
s BHHAR 3 44
o 2,324,523,746.34 167,728,893.82 812,458.69
AR A

§7 ESEEANCHERRERRFEEEN

71 REEEANFHERESHFRHER
AR I N B BN R R AT S

72 REEBENZHBERRERREREESTH YA
AN, EeEEAAFAEIZHE A5 E G B, B R sEESE AR G 1)

L.

8.1 &AW B — B EF A E S M L HIE S| BT 205815 5L

§8 HMERERRHNHMERRGSR

Y57
iy

R

Tt WA ik < A BAR AL 1 L

WA WIRFFA R &
Tt

w8 | BEESHE

S E | H AR | IBEE A

FAME | 0

12




RS R R TR BB 5 2020 45 4 T AR

]2 21| Bk i =14
20% 1) i 8] [X [
Wik | 1 20201001-2020123 | 697,786,8 | 4,255,634. 702,042,492 | 28.16
1 57.27 98 25 %
= R KU

A I, AL GAFAE B — IR B H A 0 AL )ik 2 B 20% 15 00, I R AR 3 B

RrAT MR 1 Z s HEBE R B tLLBOy RIS, A

BT (R BUEE 8] AT g 2 %

He B IAE SAERIU B MmO T 2k 8 BN AT RETCIE SIS AR 2 4 B¢
77 DARLX B AR (B B s A S AR 58 3 KL [l Ja A e B SN+ TAR H 2R &
BPHFEART 5000 Jivo, ZEbRIREmImEIOalEr . SHAMME S G e &b
GRS . A e B B KGR 2 e i KA B AT o ROl T S BN, S8 B A sh It X
B ML, DISEORY R AR .

9.1% A H %

§9 BAXMHER

LA BERIE S A HE T T R st W R A ot 55 R IR 55 150 B 2 T A 53 R ) S A

2. (RS R AR BRSO A ik A )
3. (IR EGEHAR A RIS E
4. ()RS TR GG BRSSO B AT E PO

SRR LA

N&zss WY

6.2 e B BV S5 BT B LR
7GR NS BRI B L

9.2/ T30 £

J7IN T ER X EIMKTE R 15 R R E bR 1 re 85 31-33 #%

9.3# [ )7
LA REFFAEEN ) oA R, a2 TA SR SL S e
2. NGB ). FE A F AL http://www.gffunds.com.cn.

JTRESEHARAF
—O=——%#—HA=+—H

13



