RS A 51 57 BE T3 B G 2020 S5 4 AR

- RRBARSF RS RHE S
2020 fE5E 4 =EHRE

2020 4£ 12 A 31 H

HEBFEN: TRESEEAFRATA
BEEXEN: FPERITROFRAH
WEXHHB: —O=-——#—H=-+—H

1013k 15 11



JRAURIS R R I3 BHIE R 3% S A 4 2020 58 4

He

He

i #

A

&

E
UK E

W ETFARIAR KK

§1 EERFR

N HEH S SRR S BRI A RO B 3 P IERRR L
HORERE, JFR AR RS, A e
FEE A E AT A A BR A R AR S A R 4
1% T AR I S FR bR IPHE RN B AR
e M FRAR B EEOR IS .

e R UG LLISEAE L )= B 0 J5 U A8 A E P 2R 4 Bt 7

BME R AN S 54T

Beot A s, o E AR IR BT R

20 ] T A < A 53 U
Ay 5 BB ARG

AR

#HH 2020 £ 10 A 1 Hig® 12 A 31 Hik.

§2 HEEMIBEMR

B 4RI 7RG F 5

4 F A0S 270044

HegiafEr A FLTIFF IR

Fea AR 201249 H 20 H

WG IARFES B | 2,511,054,020.69 1

S

% Hbr TE R . CREFEL B M Y et b, Jd i R
EIRRE R, JBRIES T MK AR G, 5
NFEE AR R N S Tt L A U (i o

PR A ARHE LI IR TR E S e R i A AN

fE AR OL,  FFEs & 5% RSR B IS ELKT AT
B R, FERT S A BB LU E AT EE N, R
FRG IR E LB -

GE¥E, T2021 41 H 19 HE
FENE, REEZHANBEATFIRE

s AHAPRAIE




R A 5157 RE T 43 B G 2020 5 4 AR

M4k b S v H 5 Al A5 A A AN PR HUA B 26 >45% + S AR T e £ 4R
HOUA a6 >45% + H 457 1 457 S i Kl i 26 <10%
SRS WAL a4 AIE ARG NGFF IS, FACH T2 KU AN TR a5 21K
FREMAES, WEMNES, mTiRmlnEts.
At N TR IA R AT
HEFEE AN o E ERAT A A TR A ]
MR RREEIIEE | PRI | RS RIE | RO
SRR 7 A 7% C I+ E
IR E TR
270044 270045 009267
VINE
BETIA TR | 1,092,773,760.65 507,526,462.28 14 | 10,753,797.76 {1
Eampmag | P
§3 FEMFIBIFMESFHERIN
3.1 FEMFERR
Hhr: NRMIG
i ]
(2020 £ 10 H 1 H-2020 £ 12 A 31 H)
FEM 4R bR
JURXMGRRIGE | TTRGR R | TR A
7 A 77 C 7 E
1A & s I o -68,944,740.80 -7,682,472.83 -287,133.77
2. A -52,487,238.76 -4,483,033.02 -201,385.63
3 AL T 35 5 4 4 A0
A IA -0.0100 -0.0072 -0.0111
4RI BT 1H 2,327,197,153.16 586,731,811.66 12,545,079.04
5 R H: & B E 1.1678 1.1561 1.1666

E: (L iR e SHR I AN EIEFAT NINWBAS 5 52 6 1) 25 10 5%

» WP

Ja SR PR 2R KT AR T T AT



R A 5157 RE T 43 B G 2020 5 4 AR

(2) AW R R A A BN BBl HAiN OS2
HAR Y ) FHERAHOR P MR BB, AR v A 2 se Bl s in_EAIYI 2 se |

At .

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

i | kS Es
oy | I | ARR |
IR s . iR
BB U ke | EMkzs | L | ©O—©® | @—®@
KO R
@ EAE)
@
o = A
Ei ' -0.36% 0.10% 1.11% 0.23% -1.47% -0.13%
T
;52/ M -0.53% 0.09% 3.12% 0.34% -3.65% -0.25%
o de—E 1.61% 0.09% 2.84% 0.33% -1.23% -0.24%
oE=4E 14.30% 0.07% 15.85% 0.31% -1.55% -0.24%
U T = 21.16% 0.07% 0.44% 0.30% 20.72% -0.23%
HIEEE
[ A= R 45.39% 0.13% 16.69% 0.58% 28.70% -0.45%
B4
2. T RIRGHHESF C:
. . | kg
e | A | e ﬁyéq&%
B B U e | BEws | | 90— | @—@
EO o ARz
@ (3
@
o= A
EYE ' -0.46% 0.10% 1.11% 0.23% 157% | -0.13%
N
Eiﬁ M -0.73% 0.08% 3.12% 0.34% -3.85% -0.26%
k5 1.20% 0.09% 2.84% 0.33% -1.64% -0.24%
oE=4F 13.18% 0.07% 15.85% 0.31% -2.67% -0.24%
ok TAE 19.16% 0.07% 0.44% 0.30% 18.72% -0.23%
HEEE
[ A 2 42.27% 0.13% 16.69% 0.58% 25.58% -0.45%
B4
3. [ RIREFRES E-
o WHEEK | iEEEK | kgt | Gt D@ D@
I EX NN v T B [ 32 - -
O RinEE | IS | RS




R A 5157 RE T 43 B G 2020 5 4 AR

@ EHE)) RIrEE
@

ot =A

J}fg ! -0.39% 0.10% 1.11% 0.23% -1.50% -0.13%
T~

Ef/ M -0.60% 0.08% 3.12% 0.34% -3.72% -0.26%
HESS

[F] A= Rk -1.63% 0.09% 0.95% 0.31% -2.58% -0.22%
B4

3.2.2 HESEFEEMLIRES B ITHHMENKEDRZ RH SRS L BEER R
R R
IR AR (53 77 BRS04
R E I R 5 55 L R IS s 2R 11 77 50 A A o0t L I
(2012 £ 9 H 20 H = 2020 F 12 A 31 H)
1. T RIBHFFSF A

21.03%

45,94%,

40.84%

35.74%

30.63%

25.52%

20.42%

15.32%

10.21%

2.10%

0.00%

2012-09-20 2014-02-06 2015-06-25 2016-11-10 2018-03-29 2019-08-15 2020-12-31

|— IRt s — D]

2« JTRBREAIFESF C:




R A 5157 RE T 43 B G 2020 5 4 AR

43.87%
38.99%
34.12%
29.24%,
24.37%
19.50%
14.62%

9.75%

M v

v

4.87%

0.00%,

-4.57%

2012-09-20 2014-02-06 2015-06-25 20156-11-10 2012-03-29

|— I EREEHEsc — LERE|

3. TRBBHFIGS E:

2.32%

2019-08-15

2020-12-31

1.85%
1.39%
0.93%
0.46% A

0.00% 1 - \

-0.46% |

_DIQSOJ{O | I.’ ‘\.._I

-1.39% i o~ N\ /_/___,_—-—
-1.85%

-2.32%

2020-04-10 2020-05-25 2020-07-08 2020-08-21 2020-10-04

|— I EBEahESRE — b EEE|

§4 BEAME

4.1 RE&EH (RESZH/PN)

2020-11-17

2020-12-31



JRAURIS R R I3 BHIE R 3% S A 4 2020 58 4

EARFENE |
e enmmw | 7
HR %% — Mol AL
% fEHR | BAT: .
Hig | HH#
RFELt, SaiFmt, &7
A [ IE IR $ 5 Bl A
AIEEWEELH; TR AR AR R R
RIS A5 B 1 ﬁ@ATIEW“%ﬁn
WERENRESLR, TR VR [H I
R —4F 2 W Tl o “wwﬁﬁfﬁ 2l et
LN A S IO B~ S IEARERESEELH(H
g TR ER R RIE 2011 4£ 8 A 5 H % 2014 4
F R 4L (LOF) 3k 8 H 4 H). "kKE#ZMFH
S JTRBKAIER ANER R RS IS5
TE AL B R G AN SRR (H 20134F6 H 5 H % 2015
REMIELH, T RIC ETH 24 H)TRETES
B M S RIETC B IR A BE S 4% 3%
IERHRREE N EESR e e&4H(H 2016 4
H; JURICZ 18 MNHE 12 H 13 H%E 2018 £ 1 H
BT R BUE S % 11 H). TRz OFERIE S
RENRESLH, T RIC ANER R R LS5
2 34 H o B g A (H 2015 £ 5 H 14 H&E
po | ENIEFRBIREN o) o 2018 £F 1 A 12 H).
o Beam; | RsIS AR 0527 - 16 4 | K HE R G ER A RS

i USRI Bk S
ﬁ&%ﬂ,fﬁiisA
HE WIS G R
AUETF BT < 2k 4
g |TRFEMAG R
RUETF BT 3 5 1 2k 4
2, JRBSRYE R

i USRI Bk S
g, JURRE aifit
i BRI BTk S
Mg, URILH=A
HE WIS G R
FAEZF R L A
S TSGR
RUEZF R R
2 FortmE RS
i

PR S 4> 22 7 (1 2015
£ 4 H 15 HE 2018 4£ 3
H 14 BH). 7RI — €
HHFF AT 25 Y ALE 55 #% o 3
SHREA(H 2016 4 11
H 28 H#&E 2018 /£ 6 A 12
H)s Tk 223 Rl 4l ot
FIEFR R RS EES
(g 2017 2 H 8 H&E
2018 210 H 29 H). ™k
AR TR A BE SR Bt
e eZH(H 2017 48
H 4 H% 2018 4F 11 A 30
H)s TR 25 [Rl4k R 3G
BIRATIE R TR
G2 F(H 2016 47 H 26
H% 2019 4F 1 A 18 H).
7R HRE —4F 58 B s i
R R R EEES




JRAURIS R R I3 BHIE R 3% S A 4 2020 58 4

H(H 2017 -6 H 271 H=
2019 £ 1 A 18 H). ™k
T 7R PR A AR IR B T
eI ELP(H 20154 5
H 14 HE 2019 £ 1 H 22
H). 7R 22 He Rk R i BT
BIRGMUE R 40
G4 ¥ (H 2016 £ 8 A 19
H# 2019 4 1 A 22 H).

J7RICET 3 4N H e I
fiit 75 24 e E 7 5 7
SR4EZH(H 2018446 H
13 H% 201944 H 10 H).
7R 2 P R i o AR o5
R FEEI LT (H 2018
£ 10 A 30 HZE 2019 4 4
H 10 H). " &k &EF izl
IEFRREEREZH(E
2016 4 11 H 9 HZ 2019
10 H 29 H). Tk LiE
10 4B 5752 2 it
REE SRR RS REES
H(H 2018 43 F 26 H&
2019 £ 10 H 29 H). "k
s A i i ge AR IR P R
eI ELH(H 2019 F
11 H 20 H&E 202047 H 9
H). 7RI —5 2 B
TR 27 AU IR o5 5 % O 4 S
GZ4M(H 201741 A6 H
%2020 49 H 29 H).

VE: LR A B U 08 A 7 o i B SR H .

2AEFF ML & SCEMATIE P2 CIEZR MO N B BEAR B BRIMED HIAHSRRIE
4.2 BEAXHREHAAZ B ERTEH LR A

AAREWIN, AEEGE AT ROES (PR ANRICM ENER R G &%) AR
FEEM NI e A SRS B R SR U, A WSS H
YRR DT 0 SR N BEAE PR B, R PR ] U (A B, NS B
PORGAMN 2t o ARG WA SIBESEE, TR EREETAE AT A, e
IR B8 BT S JVE IR I e R I RE
4.3 ARG EHHH



R A 5157 RE T 43 B G 2020 5 4 AR

4.3.1 AT 56 ERPATIER

DA R ENIREE L BB R SAR AR, INSRAT 5y - FOHA T (0 N B, JFIE
R SEI AT 2 5 S AT AL, PRUE T3 5 JE R S B o

FESCTE LR N BB T T, 2 WAL T A A0 e 2R ] B e L R AR AL
B, WA SRR L AORIE T 2 7 ik g, A G ARBGERE A AT L E
TR, TR GIAUR N R R R LR . XXl fed, Fag 5l
24 1 K o 7w = 7 TN T 0 P/ L = RS i
TR g R B S DX 42 ) < A e 95 B 58 T A BN R B A B I R HEAT S 4% K T
B, SCHLBCE KRS A b RG] SR BB X R L BT IT LA 5 A AR A AR AL
ML ERAER,  SEPLHLBE U (0 3 1 o

AN, BB AR5 6 BAPATH ORI, ARKSEAE2E] 1721
X, RRAEAETA LTI 5 I
4.3.2 REXGTARTTHHA

AREWIN, AR TIARRAES 5N AIam s ®, FH &AL
5y BRASHD () B30 58 Sy I 2R SR 2 H BRSSER  5%HIAE 5 3% 1 IR, NfREE K
T3 AH A PR3 8 SRS 5 A A A& A R R A2 5

ARG N, REKIARSEGH W SBT3 5 A st ik 1 57 H A 5
4. 4 REWINESHIBH KB AZIED T

2020 £E55 4 TP, AU BB IH 5583, Z= 2 5Cbr GDP BT B Rk 1 6%.
OPERIIORE, Db 3RS, R 1Y 0 B AR Iz b T, W S A%t
& ML BB LA SR Ak s hi sh 22 5 B 5. R EdE T, 9 & 10 B AEHRK IH &
N T AR R IR RAF S, 11 H Bl R el B A R A B A R TR AT B
BURARMANK, AR A C R 0% B A ARAL, R4 PORIH, H 11 JA8
I N AAA S RIBUE LSRR, RATARINAE 11 B BUHET 7 MLF $#
B, BEEUers, HumA) 2 s mKAr .

EFRAE, e BE T, e ihZse T abe, BIaTR SR
HIALAC KB Y, {5 A ZZBARGER, WE N, TPRSEE RG] 2 k. I
ez Lk, (HEARRSEEIL B,

HERFLE, AR EORRPR AR A 52 5 SIS RIS M A SR 45 5, 1E 24



R A 5157 RE T 43 B G 2020 5 4 AR

BT G MAN, RS EICEL S
4.5 MEFANE SNSRI
ARG N, A A RIS B E K% N-0.36%, C K

2SR IRERIERILRS

#N-0.46%, E EILEMAUFEE K EY-0.39%, [RGB FE#EI & %08 1.11%.

§5 BEAGWE

5.1 MEFRESH=HEHNR

SE 98 iond
Fr5 i H EH(OT)
(¥ 51l (%)
1| AR - -
Horp B2 - -
2 | BEER AR B 3,681,149,600.00 97.19
Horr: iz 3,606,523,600.00 95.22
RIS 74,626,000.00 1.97
3 | & EiE - -
4 | ST ST - ]
5 | SEAREERT™ 19,780,229.67 0.52
Forbre ST R0 1 SN IR 65
G ' '
6 | HATAE RS AT AT 25,309,193.86 0.67
7 | HAhwg 61,238,548.97 1.62
8 | Al 3,787,477,572.50 100.00

5.2 MEMRIBATW A RHBZRRAS

5.2.1 MEMIREATI A RIIBHBERRAS
I ARG IRR AN

5.2.2 REMIRZT W RBRERBERERRAE
AR HE AR IR AR R 8 I A BB B SR

5.3 MEHIRIEA SRMME & G T 13 E LB NHEF R +42 BRI 48

10




R A 5157 RE T 43 B G 2020 5 4 AR

ARG IARRFFAT ISR -

5.4 MEWRILFF P2 RNBHFRRAE

i 3 4
FF5 {3 A N FHE (L)

HE A (%)

1 | EEfbigz - ]
2 | JATEE - -
3 | &Rz 281,314,000.00 9.61
Horpr: BURME SR 160,366,000.00 5.48

4 | g 1,508,199,600.00 51.54
5 | Ak AR BT S - -
6 | PR 1,718,560,000.00 58.72
7| AIEA (RIS - -
8 | EhkfFe 98,450,000.00 3.36
9 | HAth - -
10 | &it 3,606,523,600.00 123.24

5.5 MEHIRELA SRYME 5 ST #E BIA/NHEFF BT F4 fR 3 305t P 41

4
v w . . A RES
F5 | iz fii 7 4 K B (5K) AN FRMECT)
5 EL 1
(%)
1 1628006 16 W A=A 7 ot 1,200,000 120,948,000.00 4.13
2 101801223 | 18 &4 MTNO004 1,100,000 110,913,000.00 3.79
3 155316 19 38 01 1,100,000 110,737,000.00 3.78
4 200201 20 [EJF 01 1,100,000 110,011,000.00 3.76
18 RIF#E %%
5 101801399 MTNOO2 1,000,000 102,270,000.00 3.49

5.6 MEHIREA RMME 5 ES R 1B LI R/ BRI 48 B SRR IR

B4
| AR
=1 N 2 N 1] N Y2 //_< e EL ¢ o7\ JN\ LA
F5 | R | R B () xS E (n) G (%)
1 169931 | ZK4¥ 20A1 500,000 | 50,200,000.00 1.72

11




R A 5157 RE T 43 B G 2020 5 4 AR

2 138789 oA 1 AR 200,000 | 20,046,000.00 0.68

3 149977 | PR 1-% 6A 500,000 | 4,380,000.00 0.15

5.7 FEEHIREA ROHE HHESH PR E AR N OB T4 5t &R S0 94
HRIE G AR K R AR
5.8 MR EA A B2 S P E KBk INHEFR B BT LA AR 140
R 4 AR K R A AL«
5.9 145 HIR AEES IV MR B 530 5 S B8
(1) FIE AR A KA TR A0 .
(2) AF4 RS W KT BRI 5.
5. 10 4% SR AR 45 1) L 0T 650 5 L 5
(1) I AR 5 A A T 00 .
(2) IS AR I A AT 55 53 o
5. 11 B ARG I
5.11.1 AHE LI FORT+ 45 L5 MR AT H0A R, R 4TI A PR 26 7 2R bl
B4 P 8 2 5 o A RHAT A0 S0AT oP AT R I B B 51 2 (5 P [ BT
P EIE RS, FEERIE SRS SIORIHERIAL T .
S o b AT (RO ST 25 5 8 R 7 2 2 M e L 4 2
Tk, B LR RAN, AFEAHE U HA BT 42 0 1 AT A S Hh T
ISP, SR ) AT R AT AT .
5102 AHRA I, FE 4 VR AR+ 44 S ot LA o A 2 6 0 2 P
W

5.11.3 HAME =M AR

=

\

Pr

FPs HK A (T)

1 FHRES 497,432.02

2 | MWOEFFEH K

3 | MR

4 ISR 58,001,258.92

5 AL ER T R 2,739,858.03

6 | HALRICHK

12




RS A (51 53 R E I3 43 B A

7| FERERR

8 HoAth
9 &t 61,238,548.97
5. 11. 4 #EWREFE BT B R 535 H A
ARFE G ARG TR AR T A AT 5 I BRI ] 3 #5775
5.11.5 & BR BT 142 B S -2 T 32 PR 1% 10 i) 1 BH
ARIEG ARG R AT AR E,
§6 FHAEESHIMTE
AL Ay
. JURIMGERAIG | TR AN | RS ISR S
8 A %C E
5 BRI 2L &
8,446,637,271.13 719,590,417.32 31,483,513.69
CIpSE
5 HA HAE] 2
643,264,745.72 131,169,952.55 16,184,626.95
FR W 473 0
ks s HA A ] I
7,097,128,256.20 343,233,907.59 36,914,342.88
G S TRE [ 47 20
5 B AR I 4 9%
AR (i
ﬁz//l\u “_» iﬁﬁ”)
i WK 3L &0y
1,992,773,760.65 507,526,462.28 10,753,797.76

LIISY

71 ZREBHEANRFEEEESHTRINIEN

§7 EEBEBEABHERREEREAZEEENR

AR I N HE B B R R AR S A

13

4 2020 FE5F 4 TR




R A 5157 RE T 43 B G 2020 5 4 AR

72 REEBENZHERTRERAEREESTH WA
AREWIN, EeEEAAFAIBHEAA e GA) R, B LSRR &1
Rl

§8 HMBREEFFRNHAMEERRGFR

8.1 MEWINE—HFHEF A ES ML HIE T BT 205815 5L

He 1 AN
y 2 1P A I A A BEHARRES
e 5
ok P R s
AR | BUARISRE T | WIIHE | RIHE | REGE | a6 gt’t‘
20% 4 s 8] [X ]
20201001-2020102 2,087,044, 2,087,044,
1 5,20201112-20201 699.07 - 699.07
IR 202 ' :
5 20201204-2020121 | 662,465,6 i 300,000,0 | 362,465,618 | 14.43
6 18.32 00.00 .32 %
FE AR R

AN, AFEGAFAE R BB FH R O B L 1k B Bl 200610 15 100, HI AT e S B0
R RS AR BT A O A EUBON R IR, ASTEEE A B KA (] AT RE 2
ST HBE LAHERI B MmO T 2k a8 BN AT R S AR I3 4 B¢
77 DARLXH 5 A (8] A s S A 58 3 K URE [l Ja A <t B SN+ AR H 2k
BPENRT 5000 J3C, kAR REMIG IS A SHARRE &S IF BE Kb
RS . ARk 08 BN X 2 e X BT R B AT o ROV T S BN, S8 B i sh I X
B ML, DISEORY R A2 .

§9 HBAEXMHEXR

9.1% &\ A
Lo IR S e T R BN 5 7 B 43 8 < S R 1) S A
2. (T RAGRFI G BN AR R R RS S A
3. (TR B4 BATBR 2w IS AL 4l 55 R0 )
4. (T~ RAUGIRF 5 25 BUIEF5 B 5 = SATE i)
SIEEE N
6. S B S AT B LR
THEEFRE NS BRI B

al
~

14




R A 5157 RE T 43 B G 2020 5 4 AR

9.247 T Hh £
J7INTTHRBR X B RE R 1S ORF E bR 8 31-33 14

9.3 [ 75 1\
LASEI A B S50 AT AEE N 8] S 2 A B, AT 4 AR 9 e S AT Ep AT
2. AT . JE 4 RN ML http://www.gffunds.com.cn.

JTRESEHEARAT
—O=—%—H=+—H

15



