IR EF FRHFRLEH R B ES
2020 B8 4 TG

2020 4£ 12 A 31 H

HEEHAN: EHESEHAFRAF
EEFEN: PEERBITROARAH
WEXHHER: 202141 22 H



AT R A5 55 2020 5 4 R

§1 EEHRR

FEEHAREF S LEFRIEAR RS TR RRICHE. R EE KR,
FERP LN BB E SN AR 58 B R AN ol SO VR BT A

BEIEE NP ERBRIT IR AR A ARIEARE S FRME, T 20214 1 H 21 HEK A
WA I SR SRR B A SIS SN, RIEEEN BRI, RS
NE AN DN b

Fe G R VR LR F SRS 5T I IR U B E PR 5, (BRI R & — e A

F GRS BUFAMCERHARREI . B XK, 85 AEAE W5 DR SR LA 40 e 3 A
e N E A LR LY SN N

ARG I 55 B RER W 1T

AAREHIE 2020 4 10 H 1 HiE# 12 H 31 H1k.

§2 B& AN

FE &R R XU+ R i 77
e FRID 000463

5T oA 000463

S Y (i AT
B&ERAMH 20144 1 H 28 H

T IR I A B

345, 258, 921. 97 1y

BB H br

A S TN B I 7 PR DR A2 Al AR R 3= 5
Mo E B, fE G R HIE U RERE 2
SN PERFEAR b, DS BORT T 508 T 28 B hR
W, s s TS R R s S, A
S A NP IRE BR I -

ANHE TR P 0T SO T R S s, R R
PSSR < JIPR 5 M P B R . B skt . I,
ZEMG ] R AR LN, AR R
DS A AT 5 3™ % B4 o A AN 45
R ZRIAR S BEATFIWT, 775 3REUE R
FARB GV W 5 H

Ak & e A

R TREK

IR A 2 5 I

ARHe R RAUETF SR A &, AU s 5 X
BART MR G BEREE, sTRMmY
sy, R TR B AL G BAT A AR XU IS 2 R
AL A

2 13 W




AT R A5 55 2020 5 4 R

A== N RS A TR A T

HEEFEEN Hh [ R AT A A BR A

B 4 W A T RR HERUR R A HERURF R C
N IR 5 AR 000463 000481

i WK N & 7 R 4 I A AU 285, 459, 385. 10 43 59, 799, 536. 87 {5

§ 3 EEMFRHINESHERI

3.1 EEME R

B ARt
F B TR WA 2020410 H 1 H — 20204F 12 A 31 H D

R AU R i 55 A MR WU = i 95 C
1. ARHIC SIS 1, 530, 584. 39 279, 265. 38
2. AHIR)E -20, 523, 254. 50 -4, 330, 997. 61
3. BT 38 A HA A -0.0717 -0.0715
4. BIREEE T = E 181, 902, 580. 94 37, 4717, 812. 90
5. WIARFESMEHE 0. 637 0. 627

e O eIt e SAIMEN . BT HARIRN ONE A et (B2 1
BRAR SS9 HLJG R A, A IR Dy A 9] s Bl ot n_E A0 28 Fe (5 A8 s i i

@i SHER A OFE A NNWEEE 5 2 G 5 e A, TN S LA SEBRIS s 7K1 22
T roses.

3.2 ZEFERI
3.2.1 BE&MHFIHEHEKEEH SRS BT R R R
TERE UG E R A
g | O EAHCR ) WESIEE ) WFLEEER ) 5 6 | e-a
KRO | WHHEEEQ® | HREERO EMEED
HE=AH | -10.16% 1. 14% 0. 64% 0.04% | —10. 80% 1. 10%
EENNH | -11.89% 0.81% -0. 85% 0.07% | -11.04% 0. 74%
E—4FE | -25.50% 0. 93% -0. 06% 0.09% | —25. 44% 0. 84%
HE=F | -50. 04% 0. 77% 6. 09% 0.07% | —56.13% 0. 70%
HEFHE | -46. 66% 0. 63% 0. 83% 0.08% | —47.49% 0. 55%
HehHHE
ijﬁi@%/m\ ~11. 40% 0. 68% 11.05% 0.08% | —22.45% 0. 60%
X 7
R U R FF C
e | D [AEBE T LAIE [USEERL | o 6 [ o o
KRO | WEEQ | HIREERO | mFhEZD
HE=ANH | -10.17% 1. 13% 0. 64% 0.04% | -10.81% 1. 09%

%3 W 313 W




HERT Ui R 5107 2020 ARER 4 ZEFER

HEANA | -12.06% 0. 80% -0. 85% 0.07% —-11. 21% 0. 73%

i 2 —4F -25. 80% 0. 92% -0. 06% 0. 09% —25. 74% 0. 83%

U —50. 71% 0. 76% 6. 09% 0.07% —56. 80% 0. 69%

HEFHE | -47.89% 0. 63% 0. 83% 0.08% | —48.72% 0. 55%

HEE A

TR ZE A —14. 76% 0. 68% 11. 05% 0.08% | —25.81% 0. 60%
3 A

3.2.2 HES A FEMURES RTHHMER KE2Z) L5 RS B #E s &

AR Z i LB
AZREE G 0y A0 BT HIHEOE S 32 5 [R) Ml o b e ik el i 52 ) Ly SB35 56 LU ]

I~
=T
| \
L
=T =
[E
—_ =
o o
[

WO o m
N I =
\ \ \ \
WS o W
=R~ T = |
P T T ST
- = = =
o o oo o
[ I B S B

— AfR RS Gy RUR TR RO a0 — ARl bR R 5 T g e

014-10-0

020-04-1 44 F-madeeaee
2020-08-18 -3~
0

I G080 ool

0
018-11-27

095029 0 Foemem e mmm e b
e J UL T O SO NSRRI 5 SN AUUUNNN SUNUNUE SRS SUSURNS SRR S

2014-01-28
201 4-0F-03 4 -

L'} L]

-
£

&
SN
b=l
H
(%
b=l




HERT Ui R 5107 2020 ARER 4 ZEFER

CEIE G B IS B 5 RNk i B e fa 2 i D SEE S LI

[

0

IR R Rl ] | R S .
09 T4 8 reemme e

oo (= —

o [ — [ [=] — -1 Il
\ : . \ : l \ \
— (=T [T= T = [ =1 — = = [l
[=1 — O [=J— o o — —
; \ T T \ : : \ I | \

=+ =+ W oW [£=T -1 -] - oo

— — = — = — = — — — o
[ [ T o o o o [=] o [ T [ o
o IS [ o o o oo o =

| — CERE e G WUEn T RO e a — Ol L RE o 38 b i |
T OAFESEFRARH N 201441 H 28 He.

ORI (R A G R R R R SRS G R e, AREeRER T ENKE
RATE YRS Rr, BRE G, P (S ss S fD . M6t BORMES R,
AT GiFREI . HUTERSE . ARSI REE T A RS (B G AR R H A 2
P M 2 A BT SR - BUIESEA 2 58 b i DA S ik i i I M 2 o VRS < 5008 A ol <
TR, ARESHHREAG G BB 657 0 AR T R 571 80%: 5 115 HIfi
FAT B ELB B i AT AR I A JE £ P2 1 80%; I ZEEERL 25 2K 8 7= () LU AN bt 3 4 % 7 1)
20%;  FE<E PR B A B BB T 23 HAE — 4 DL BIBUR 623 1 EU B 5 T AR T 2 6 58 7 L Y
5%, HHIMEAAUIEEF & G FAHORER. RCRIERE. RIEReaRINE, AEed
FA R HE 6 AN H WSS IE P~ BLE LB FAF SRS A RIZER . RIESEROHIERN, %
TG I B L R TR SRS LI 40

&
a1
b=l
H
(%
b=l



AT R A5 55 2020 5 4 R

§4 BEARE

4.1 EG4E (REGELE/NA) i

HEMFESLHY E 25 M
1% 4 fEA ﬁm'% HHARR | iEgR Mok i

SR AT H 3] FIR
%, hEEE, arredd,

HAFREE M TER . 2016 4F
4 HIMNEREEEHEA R
AF, EAEREFT G 2019 4
12 A 25 Hilg & AT e
. == ) 38 588 52 B I 7% i 95 2
i i & ?21(’0? 31 17 TE B S A (O 4 223
2020 £ 3 7 10 HigE 44
AT 46 7 U5t 3= R 57 7 B AIE
FRABEENHE L,
2020 £ 7 f 16 HigE4A4H
E 46 7 45 T 48 58 £57 2 BUAIE
FRBEGIHEESEH,

4.2 EEANRE BN R ESE TS 150 U8

TEAMRE HIN, EEE AR EF RSO BRG AMGE AT A BeEHR AN
NS BHRFA NVERF 5, AT T (k) RIHMA RSN, BEEFRMHIE .
4.3 AP GETU A
4.3.1 AF32 5 B HPATIB I

AN, AESEHNEIAT T GERREESEHEAR AL SHERFEL) M
A NE ARG HIEE, ER T RS ZEHPATES DT, AFRE T a5 A

AN BHE B G I AT IR R & IO =5, L BRI, whik
BRFHEATHREV TR, A A TR IR
X2 FECR A R A A S I AT 5en 2 5, B 5 RET AT SRR, MT
AR S F H F 1 K32 F R R1E 2 B ST Bl i, SN, RGN TESRF
BERE, RBIAFEEIL HXIDIN LGNS, AR QEFREEEGEH AR AT
SRR AR NN M Z SR RIE, RS HERHEGEH NS
PATHLE o X T LA w44 SGHAT B A 5y PR 3 R R AT S0 BO B SR U s A I e« ELAB) 2 R ) i

6 7 13 W

]]




AT R A5 55 2020 5 4 R

BRFAGEHT R RGN, S5 WS AT 5 EPATREI REF, RTBLTH
Bl

N FFHE R AL IS AT AT AR R AT, ST S HREHAEAFRBED (1 H. 3
H 5 HD AR5 KO e S 21T 7 TR, gt TR G, A5
W, R RAT S HIERIE DL, AR BT SR ML AT A
4.3.2 RERZHIT AR E T

NIEITAT N, A PRRREA S, AFHE T CGrF
ST M . ATRE BN AT S ATREIS A finid 55
. P

RTINS AT A A A RBIEE, RAKIAIE GRS AT N A F AR AR
BUBRHPES ERZG A SE R BRI 5, 1206847 AR B s b B 3EAT (838 3 B0 3L
AIIA H R FSE 5, BRSO RIS By B AR B Y 24 H RS & 5%,
4.4 REMAE SRR RS IES T

BB Al

A FEOTFNRG . TH), RN RRIRGE R, R AR 52 FAF B 20, [ AF BRI
JEOY T A LR B o A7 AR AT AT SRR BF FoRIE A S B TR AL, A 4k
AR B P P EER P BAT BRI K. oK, T RATINE S ML LR ARAT S5 A A7 5 P A
FSIEARTER, [FNAF AR TAT, FmAREL N7, i B B~ . e AR 37
FAECE EE PR AN 6RO, SRR AM O, PR RGO, JREN 2 S
HIFAGT AT H A A ot 7 R A JF HE U2
4.5 IR E WA EE KL SR

BEAR G IR ERDUGFER R A RO HUFEDN 0. 637 7o, MEVRTHFEN 1. 052 JT,
LG AU EIG KA -10. 16%, AR SV ST LR HE I AR 328 0. 64%, ASSEEE A H 15
KT ST a2 10. 80 20 ki

BEAMR G IR EFUEER G C R MBFED 0. 627 7o, MERTHFEDY 1. 012 T,
B AE K 2 N-10. 17%, [FIHBE SV St LU E U 2R 23800 0. 64%, AL A4 E 14
KR TSRS R 10. 81 N EH D A
4.6 REHARESTHFHANBBE ST HERE R

AR, A oK D SE A A H A AR N AN 0 N S e 5 1
BT H TG

Lo EHINEY 5 R LG RE R
WA AT I T 5 SR B

&
~
=
H
(%
=



AT R A5 55 2020 5 4 R

§5 REAEWHE

5.1 REAKESHEALER
5 it H & O R BB o)
1| st 19, 368, 855. 00 8. 57
Horp: B 19, 368, 855. 00 8.57
2 | R - -
3| BhE R EE 201, 078, 867. 00 89. 00
Hrp: fiigz 201, 078, 867. 00 89. 00
AP SRl - -
4 | B - _
ST AE L - _

6 | KAREERE - -

Horbr: SRWSCRIA K SRR

&Rl e

WRATHER MG E &M &A1 3, 475, 400. 25 1.54
HoAth %= 2,011,415. 71 0. 89
At 225, 934, 537. 96 100. 00

5.2 |EMREATI A ROBRERTAS
5.2.1 |EPREITIL I RETARERRAS

AL AT ARME o i 56 4 R P 1R L A3 (%)
ARG RRS B vl - -
B | Rk 282, 416. 00 0.13
C | gk 13, 340, 490. 00 6. 08
D HL s #8477 B oK A = A - -

AV
E | g3l - _
Foo| R MEE - -
G | Bk, CiEFlrELY 432, 114. 00 0. 20
H | fEmAEgol - -
| Eﬁﬁé%uJ*‘A#%Dfaﬁﬁzﬂtﬂﬁ% 1. 292, 800. 00 050
T | &Rl 2, 493, 586. 00 1.14
K| stk 243, 950. 00 0.11
L | FASEAIR S5 Al - -
M| BB TERE AR S 846, 615. 00 0.39
N[ KRS PREEA A R - -
0 | JFERMRS B HA RS - -

% 8

=
H
(%
=



AT R A5 55 2020 5 4 R

P | #HE - -
Q | DA TAE - -
R | 3Cth. RE LR 436, 884. 00 0. 20
S | &%E - -
it 19, 368, 855. 00 8.83
5.2.2 MEARZAT A RPERERERERTHS
AT AR AR KRR A HE I 5
5.3 MEMRIZA AWE SEE T =R E AR /DHEF AT T2 R E S 5 B4
AR
e Bl 25 £ e | MR B | ARMHE GO Eﬁ;ﬁi; {f’
1 600765 HTE AL 170, 600 4, 265, 000. 00 1.94
2 300034 AT 28, 300 1,017, 385.00 0. 46
3 600764 Hh 24, 600 890, 766. 00 0.41
4 002967 [T R 23, 100 846, 615. 00 0.39
5 300082 BETT ey 77, 800 810, 676. 00 0. 37
6 300379 A7iE 16, 000 731, 200. 00 0.33
7 000725 WA A 120, 900 725, 400. 00 0.33
8 002013 H AL H 63, 200 723, 640. 00 0.33
9 002977 RETFHE 4,900 682, 080. 00 0.31
10 601318 Hh S22 7,700 669, 746. 00 0.31

5.4 HEMREF MM RN GEHFREAE

i 5w ARME o) i JE 4 U B B (%)

K fii 77 3,237, 068. 10 1.48

JAT YR - -
SRS 19, 741, 000. 00 9. 00
Horp: BURMEER 19, 741, 000. 00 9.00

4 | AkfizE 82, 477, 098. 90 37. 60
5 | Al AR BT 2 - -
6 | A 95, 623, 700. 00 43.59
7| AR ORISR - -
8 | A7 - -
9 | HAth - -
10 | &it 201, 078, 867. 00 91. 66

5.5 MEWIRIL A SRME S B 7=15E He i K/ HE P B BT 48 5 3R A 40

. 2 BB
o o L %3 s b L IN g A4
Frs fesRivE] fizr4F HE GO | antE Co ] (%)

%9 W 313 W




AT R A5 55 2020 5 4 R

1 101555033 15 Jb K35 MTNOO2 230,000 | 20, 904, 700. 00 9.53
2 101801102 18 47 3 MTNOO1 200, 000 | 20, 142, 000. 00 9.18
3 155015 18 HL#% 10 195,040 | 19, 656, 131. 20 8.96
4 127312 15 L5 335,650 | 16, 644, 883. 50 7.59
5 143725 18 Y 01 148,200 | 14, 931, 150. 00 6. 81

5.6 EHARLA RME G ZE S B 7= EE LR/ B 8T8 B = SRS 8 30
il
ARFE G ARG WIAR KRR 5177 SCHFIUESF -

5.7 MEMARIRA RME SEE T = 13E X /NEF R 7B St R 35 9 40
ARG R EMERFEH SR,

5.8 & HARIL A RME 5 EE T3 E LB KN BT T2 AIEB: 3 B 40
A S AR AR AR A BUIE -

5.9 & HIRAE SR B E RIS B0

5.9.1 A3 H I R B BUR
RIBASE SIS S RLIE, A4 I A 475 [ 9 1%

5.9.2 MEPRAE SR FE N E MBI RFNHR B HH
AR AR A A R AR 5T A

5.9.3 A E GO S VF
MRIE AT G I B A FIZ0E AN (030 B v Bl AN E 4 [ £ 9 0

5.10 BB HAGHREME

5.10.1 FEERF K+ IS KRIT EARE TR BEE DS AL 51 K15 5L A i
AFE GBI A USRI RAT ERA IR E ST R, HAEAR S g H AT — 4

WARSZBIATFHETT AT
5.10.2 ZE& B FEKIET T2 R ERE HEE A R e i &k I B BB LR U BH
A FE LTI 4 B S AR 2 4 B TR e 1 2 e R SR

5.10.3 FHARBE =14 B
JF5 R EH )
1 17 PRIE 4 23, 291. 33
2 RESCIE 7 H K 317, 728. 72
3 I YAL R -
4| MRS 1, 670, 395. 66
5 | RICHIEEK -

% 10 | 313

=




AT R A5 55 2020 5 4 R

H b SGR

D

HAth

Noli e ol BNl Nep}

it

2,011,415.71

5.10.4 REFAREFHE KA T BN R TEG AR A
AT AR IR ARFFAT A+ F B P 3 i 555
5.10.5 M EAR BT+ 4 BEE P AETIEZ PR IE OB B
AT AR IR AT A8 I 2 A AESIE 52 BRSO«
5.10.6 T HEA SR E MEREA ST R 2
AP BRI, 70 T2 AN 5 U T (8] AT REA7AE R 22

§ 6 TFAEE OB

Bz fy

T3 H

R UBEEAI6E A

R UBTEERIfR C

T S5 < UL A0

287, 177, 045. 66

60, 957, 141. 05

57 U130 1) 5 < 5 E S 4 A

R - 1 77 30 1) i < A D [ 47

1,717, 660. 56

1,157, 604. 18

T IR )5 < R 0 AR B A (4 BTG
UL

T ST AR L <y B 20

285, 459, 385. 10

59, 799, 536. 87

T SIS A FAR AR A

e JBE 473 00 25 e At A B0

§7 BEEBHEABRHERTREREARE SN

71 ZEEHEAFHAZS IR EIL

Bz fy

S WP E B R AL S0 30

250, 479, 765. 53

A YT IR) SE N/ H D 4 30

7 ST 1) 52 HY /T8 e A0

S WA ARG R A I 00 30

250, 479, 765. 53

LB o)

T IR REAT (AR I A 800 o 2k < )

72.55

VE: 0 ST ) B < B O A S LA P R NAR BT

(g

11 W JL13 W

5 T ] e < B ] 3 800 25 e 4 L




AT R A5 55 2020 5 4 R

7.2 Z&EENEHERTRERRAR S5 WA
AR A R BRI A B Bl RE(R] SRR A

§ 8 MR RE FRHFMMERFR

8.1 REHNE—BRERFAESHBLHIAR RGBT 20%H1F 0L

S I e G S LS S I AT R AR
v
% I \

P o 3 L 1 B R e b | e ~

ul 5 N kY X Py Py Py . /\%’ﬁ /\gﬁ\ tt
AL ES | i oonind A X i) i wE | FAEE | Gl
INA] 1 2020-10-01 % 2020-12-31 | 250, 479, 765. 53 0. 00 0.00 | 250, 479, 765. 53 72.55%
N _ _ _ - _

77 R U

A GAAE R — R ERA I S A LB 2005 LLERITE O, W T35A N SR, ACHE ] BE T I 2k i K
R S PR RS« A B 5 [ P RSz, ELARYE (AT SHERIE SR 0BT Sk Ia (R BT M%) 0 SSHLRE AR ik 4 7T RE T
Fewda by sl 5H A & & 7 B &R & R I XU .

§9 REXMHHEHZF

9.1 #EXHER

INNE IS it SRS e o e it I e s A B E
2« CERXBEERGFRIEF R R RS e GR)

3y (AR R R RS 12
4. (UG FA G RUESR 15

1

9.2 i /=
HEEHAN. ST A,

WREITE O
&

Bk

% 12 W 313

=

HEW)
V EEEE S B B
6 FR T A AR R XU = AR 57 57 BREIE I B B B < A M B 30 R 48 T 75 F) D




AT R A5 55 2020 5 4 R

9.3 TR
BTN A ML 6T IR X 2 BTG A 28 Sifg E Brrbe 19 =
LI AL JER I PEIIX AT OO 1SR 1 Sk
B ARG T BN, A SRS E NS A RA .
FURSS R HLE . 4007008880 (Aufi&?h) , 010—58573300

®
4 AMBE: http://www. hsfund. com

H

EE s 23 e T3 FE /G http: //eid. csre. gov. en/fund

ERESE AR A
2021 4 1 A 22 H

% 13 T 313

=



	§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
	5.2.1 报告期末按行业分类的境内股票投资组合
	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

	§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


