2020 4

—
N
e

542

IR RIBE LSRR EE

Eien

2020 12 A 31 H

EEEHEAN: ARESEHEARAF
BEEFTLEN: PRBITRMODARAF]
MEZEHHB: 202141 H 22 H



Al ZRTT AR IR A RUIE R 5B IR 2 2020 4F 50 4 PR

§1 BEEERR

T HE T 2 B S RAE A TR A7 M AR 15 S M o K
JEXEEC AR ZUIME L W P 5 B AR B R AT

SIS AT BT G IR A TR A S A TFBUE, T 20214 1 A 20 HEH 7 A
IS HRRR . RIS RSN R, RE N B A B A. 1R S A
AR -

S RIS 5 0 . BRSO B S S e, (AR A 34— R R

SRR SRR AR AR BT R, HEHE 5 TEATE H8 G U S A48 B A
SRS

R 5 R R A ]

AHREIHE 2020 4F 10 H 1 Higs 12 H 31 Hik.

§ 2 EE MmN

B & TR FR 2T RIR A

Wy M TRTFR -

e AL 007770

I 007770

e A (i B RTFF iR

HEAFRAMH 201948 A 28 H

A5 JHAR B S 0 3 S A 48, 323, 450. 68 {7
FEPE IR G KBS TR, I8 AR 3

B Hbs PEPAICE A B, B SR R Sl L g
HE T8 A A
AR 4 T 43 W R W ] P A 2 W48 5% T 34 T Ak
fili b, @ E BWR T, TSRS RS B
FET T AW, 7R S A 20 ITE A

— iff ] e IS AR S 7 . LA 2R B L S5 TR

) B, FEREE T IIE TR G L SRS XS
SRR AFAE A AR Ak, BhAS TR 7=
L, D14 B SR S0 s e R, $E stk
48 7 AR 18 2 5 AL 2
L sy PR 300 FEEUE R X60% P isE S A (B

AR ) JeHlc 257 X 40
REEG IR G TS, KPP XU 5 T &

RS 28 R AE AOPART IR RIS, & T Hior A EE A0 07 i
Wi,

AL UN [7] 8 ik 4 5 LA PR A

EEFEN T ERAT I AT PR A 7

2 W k14 7




Al ZRTT AR IR A RUIE R 5B IR 2 2020 4F 50 4 PR

@4 e F L ) B S TR AR FZEFZRRE A FZEFZIRA C
@ o 2 4 135 P TR AR - -
T IE o HIEE HI3E A 007770 007771

T IR I 7 Sk < 4 B A

41, 656, 407. 46 1

6, 667, 043. 22 {1

R G RS R R AR

§ 3 FEWMFIEIRMESFERIN

3.1 ZEU K

Bfr: AR
FEM % Febr WER ( 2020410 1 H — 2020412 31 H )

[FZ2 T Z8 A A [FIZ& T Z8I 4 C
L. ARSIk e 2, 390, 937. 02 363, 667. 12
2. AHIH)E 6, 293, 509. 18 1, 033, 556. 24
3. BT & B IR R 0. 1353 0. 1384
4. BIREESG = iE 55, 552, 256. 93 8, 836, 519. 33
5. BIRESHHAE 1.3336 1. 3254

1o AW SeH R S e A IR RO« Bt lieas -
RWERIREL, AR A eIzt n_EAHI 2~ e AR s -

2 LA EPTd e SHR bR A IR NGBS 2 2 e 1) 2 T3 ) ik g F I BE ] 9% . ik
g ae), TE NGRS SERs A KT 2R T ey

3.2 e FERI

HAotle N (ANE A SEHEZRE S FnERAH

3.2.1 EEMBUFENE KR KI5 FHHL ST B R & i H

[FZE 2RI A
i H{E G @@%&% NG R ZES w%wggﬁw D—6 ©—@
KEO | HlEEQ | HREO | HmEHEE®
E=AH | 11 40% 1. 48% 8. 30% 0. 59% 3.10% 0. 89%
TEAAH | 20.34% 1. 63% 14. 35% 0. 80% 5. 99% 0. 83%
R4 | 24, 48% 1. 76% 16. 24% 0. 85% 8. 24% 0.91%
jiiiizézg; 33. 36% 1.57% 21. 56% 0. 76% 11. 80% 0.81%
[FZ 2RI G C
G HHE 3G @@%&% Q%wﬁ% ﬂ%%ﬁ%@& O—6 O—®
KEO | H#EED | HRHES | mEHEE®
HE=ZAH | 11.28% 1. 47% 8. 30% 0. 59% 2. 98% 0. 88%

#3414 7




Al ZRTT AR IR A RUIE R 5B IR 2 2020 4F 50 4 PR

HERH

20. 09%

1.63%

14. 35%

0. 80%

5. 74%

0. 83%

k4

23.99%

1. 76%

16. 24%

0. 85%

7.75%

0.91%

HEEAR

AERGREES

32. 54%

1.57%

21. 56%

0. 76%

10. 98%

0. 81%

3.2.2 BEE A FAEMUNKES RTHFER KRS KIS RS s Al s &R

AR LB

[i) 8 O 7 TR AL O B T IHECIE R 32 55 ] U ol 45 L B A 2k R ) I S 3

kL B

ke e R, ol e B

e, ek, sl o R, o R ol o G,

0
20

20
0

F020-094=03 ] |o-demmcmmm b Loy ot
2020-01-18 |-+

(o]

2020-04-24 {|--eaeemesm
e e ] T O L .-

1]

T 15 O e e B
a

2020-04-08

2020-07-13
020-07-291|---i--
2020-08-14

0 . ] g | O S N (U ST S, 0 GO v
020
2020-

[}

— (ST F B0 AL B GYWLER Thi P (RO [t — (ISR TF AR 5 Aolle 3 b Rt B vl e i 2

L ol e SREE et o e RS o




Al ZRTT AR IR A RUIE R 5B IR 2 2020 4F 50 4 PR

[El e Ze iR & CRL & (i ﬁ'?ﬂ’ﬁfﬁiiﬁ-t&;ﬁlﬁ;ﬁ]lwikéﬁ bl 4 i M S i SR 119 1) SR 35 50)
kb

32.83% : ;

28.27% ' ;

2561% {

21.95% : :

18.30% : g A

14.64% ; : ;

10.93% i ; Feeead ;

7.32% ; et : beoeh :

3.66% H ===t o H === ;

0.00% F] [ 1 1 : 1 ! H

-3.66% : - i i — o : rol ' :
Q0O M M W) o — o 00 M @M= O M~ M 0= 0O WD o P~ Mmoo O W o I~ 40 = O
D e e el B A B L L R e LR i il P R i i Gl
D0 D m O QO «— 4 N — «— 4 4 M M = o= W W 0 M~ = 00 000 0O O — o
Sokuisy samsn mann R SeaEs fuh Ds bebes ol Snban s Sras
o o 0O ;oo O o o0 0O o o0 oo o0 o000 oo 0o0o00o00o00oooooog
rrrrrrrr [t I e T e IO IO O o O T A e N A e O o N O o O i T i T I i N e O R i O it O |
O O o o o o o o oo oo oo oo oo oo oooocoooooo6;o O O O O
o’ I o AR e Y e o Y e B Y o I e AN et A o A Y I e N e A T e A et A ! A o I e N o I o AN o B e’ AN o AN ! N ! B e [N e R

[ TP 08 £ B Y WL D UG el — TP 008 £ Ol S B ol e
AIEGE WG E LRI 6 M, OIS RN & D5 B B L7 & A3 85 [FA R

=1

JE o

3.3 HAh$EHR
o

§4 EHARE

4.1 RE&2H (RESZLE/PNA) i

EEMESL Y >
1% s FEARFEEFFRELFIAR | ML i

EREE | BEEH IR
Wiibded, HEEEE, it

gii 2001 ££ 9 H % 2005 £ 8 H
Yyt R 2019 4 8| 19 fE S # o E AR A A
%5 H 28 H 5% 025 2005 4F 8 H %8 2006
B 4 AR NFE A A TR

NERELFE, 2006 45 H




Al ZRTT AR IR A RUIE R 5B IR 2 2020 4F 50 4 PR

£ 2014 12 A REPE
WEZF Iy A PR A = RIEFE D3
Hmg T N R E S
A 2014 4F 12 A % 2019 4¢
6 HATARI &I IES =
A PR > w2 K = A4
RHRLH., RETEL
ML REEAN

A, hEEE,
4, 2007 4E 8 % 2010 4E
8 AT 4 wifE VTG PR
NETTH & H; 2010 9 A
% 2012 4F 7 H bR
A A e Ok 4 H A

PN 2019 4 g fiit; 2012 4 8 A 2014
R cyi 1 5 4 H 28 H - 8 4 AATA A RIS B e B
23 HIRABMEHBEF ;2014

4 AZE 2014 4F 8 AL
ZAE 77 I A R A\ S H
WFFC 5152014 4 9 H & 2018
fE 8 H G AR AR SEUE S R
HIRAFME AR R, BE
SEEEL., R AR,

I BeRE e, LRI ARGERAERH, H “EIHI JofeE 2w el
SE RS H
2. B AREER SR, L ARIREE A “BAEH I 2R 2w RS E AT H Y
ANfEES H 39
3+ IEZF ML SGEMT IR 2 GIEFR AN AR B B INED BIAHRRLE -
4.1.1 IRFAERF R E BB R S 2 S 23 [N E ™ R i
A EH, T L.
4.2 BEAXREHA R RSB EEMTERH LR B

ARG HIA, EEEHEN T (RN RICRERESR 355 k) AR SGIE AR
IEM S HUEMIE S A FLAE, ABEBWEEH . TR IS BN 2 e 587, 72 A% 1%
AR ATSE T, e AR NSRRI . AR A, RS FBAREGHEM, KA
PE RSB AR 2.

4.3 NP ZETULH



Al ZRTT AR IR A RUIE R 5B IR 2 2020 4F 50 4 PR

4.3.1 A Gl B KISAT

WEIN, ARESEBNHRIEE (EFREESEHEAR AT ERSER) LAF
WEBFH GRS RE I RGN A8 % M7 sUFE B 35 A1 PR S0 52 5 A P 3AT 10
Rl E BN P S AR R AL A

4.3.2 RHIRZ 5T AN B

ARG T ARG AR EZ TN AREHAEEEENERNTARRAESS
IS 5 T A I SEAT R H 1 A2 5y BRAZ e () A A8 B B A B A IE 2 2 H RS & Y 5% DL
HAAEHAD W] B8 HAE 2728 5 AR it s (057 S 5 AT N

4.4 R N E ST RIEAIB/E

2020 UL, FEPNLTHFERIE, SRR IR R oA AN 52 M RREE TR O A T
SR TR U . PR A WE R, A AR B W RFERSEAR I BT MR ST, SR SkAT 5 AL P B
B i AR LS 7% 35 1 95 5 9 AR A B AT

A REF T IR E AL, AEERFAREEFIIRIRE. B2, Mot Bratli s
], PUZEREAHEIN R 2 /2 U B KA R XGOS L A =] o AZTRRERA R 7 520 IR
JAS AT ARG — s e sk . H AT & A RO .

WHESEHF R, R 7RG s, thazm T 5N EGFEINIARD . HilE,
TN A SR, STRGRIR. ST S IH B T R AN TR A > Frsl, B B (& 3 s B
BRIV Bl A ORI, Alaiim REVE XS AR, ST A RS .

ORI, RT3 W B B AN A AIAME IR B ATl e Sk, B T3 K254 70 AR
LR TS ERRE, BERESFIRAAESHEMEN LA SUCREICE . Frel, x4
Z DR DA R R A, ASE G 2l i H . RS PbAmE; RIS, JERTFURT S AL A
JBURE, P AIISE 4 0 IR A 25 5 A B A & B AT B 0 I R, RS i RURS A i L v B

o

4.5 HEH N E SRV SERI
BEARMRE IR FZRITRIES A LM BUHED 1. 3336 J0, AR RS H AT EE KRN
11. 40%; BEAREHIRFAZRTRIRE C HEHBIFEIY 1. 3254 7o, A& HIEE G0 BUHER K

R 11, 28%; [FHNL SR FE L 28 20N 8. 30%.
%7 9 14 W



Al ZRTT AR IR A RUIE R 5B IR 2 2020 4F 50 4 PR

4.6 REMNE ST ABBE ST HETE UL T
AR PR HH B AN TR FE S SO AN — A S = I IR T
BT I

§5 WHRHAESWHE

5.1 |REPRESH-AAHENR

P i H &8 o) B ST R o)
1| B 57, 309, 800. 93 88. 56
Hep e 57, 309, 800. 93 88. 56
2 | REEeHw - -
3| BhE st 141, 685. 40 0.22
He: fige 141, 685. 40 0.22
BEPE RIS - -
4 | e EEE - _
5 | SRbfiTAE ST - -
6 | ENIREEHE - -
o S E] i SE N B B B
Sl A
WAT RS ERAT S AT 7,245, 312.94 11. 20
Hopt w5 7= 19, 140. 58 0.03
it 64, 715, 939. 85 100. 00
5.2 MEF KRBT KB ERTAE
5.2.1 H{EHRBATIW A RMBEANRERTHE
] 1725 ~RME G o 38 4 W PRI EL L B (%)
TS SN NN a1\ 4 - _
B | Rk 3, 505, 100. 00 5. 44
C | #Hli&k 47, 563, 450. 08 73. 87
b ML #8T7 BYR oK A= R ~ ~
oA
E | &5l 657, 300. 00 1.02
Foo| it MmEE 680, 220. 12 1.06
G | iEEH. SAEMArELL 11, 405. 00 0. 02
H | Rk - -




Al ZRTT AR IR A RUIE R 5B IR 2 2020 4F 50 4 PR

&R AL A RS B AR S
N4

GRinlk 2, 304, 400. 00 3.58
G =l - -
FH G 55 AR 55l - -
BB 5T M A RS - -
IKF . FRIEA A HL i B 494, 974. 20 0.77
JE RS AR H A AR 55l - -
BE - -
PR TAE - -
AL RE AR R 5, 700. 15 0.01

—

2,087, 251. 38 3.24

N "o |T|lo|IZ2I=|10 N

oia

f=ann 57, 309, 800. 93 89.01

5.2.2 EFIREAT WL KRB OB B B B T B A
AN A AR R R A 3 3 P B 5 ) WL 15 5 DR

5.3 REARIZ A A G H S 5B LB R/ N R R R0+ 42 BER 0% B 40

o o . 4 B
7 J AR i 2L A4 R e () “RMME o) BB (%)

1 600438 EE Ay 80, 000 3, 075, 200. 00 4.78

2 002074 ESEa ey S 60, 000 2, 347, 200. 00 3. 65

3 300274 FH ' FELJE 27, 000 1, 951, 560. 00 3.03

4 601899 BEHI 210, 000 1, 950, 900. 00 3.03

5 000651 & A 30, 000 1, 858, 200. 00 2.89

6 002601 JelgEAE A 60, 000 1, 846, 200. 00 2. 87

7 601012 et B iz 3 20, 000 1, 844, 000. 00 2. 86

8 000858 TR 6, 000 1, 751, 100. 00 2.72

9 603313 BHE 50, 000 1, 621, 000. 00 2.52

10 000933 il K Ay 200, 000 1, 596, 000. 00 2.48

5.4 MEMPRILGBF MM RN BRFREAS

FFa i ARME o i B4 B PR E R (%)

1| Exfizr 33, 458. 40 0.05

2 RAT Y - -

3 | &R - -

Horbr: BURME SR - -

4 | ks - -




Al ZRTT AR IR A RUIE R 5B IR 2 2020 4F 50 4 PR

5 | Ak R R - -
6 | HESE - -
7| AR CATAZ ) 108, 227. 00 0.17
8 | [FMLAFH - -
9 | HAib - -
10 | &t 141, 685. 40 0.22

5.5 W H HIRIL A SUME G EE T 19E LB RN HEF KB T4 iR 2 B3R B 40

e s o - _ HEHEF1HE
e | sk BELH | BE GO | AR Go | Do i
Eefl (%)
113041 LG 700 108, 227. 00 0.17
2 019547 | 16 Efs 19 360 33, 458. 40 0.05

5.6 IRE HIRIE A OB S EE R P E EEIR/MEF R T4 B P SCRER R R 3
|
AR AR S ARSF A 5™ SRR

5.7 W H BRI A SHE GRS T HE B DR R BT 14 5= ¢ RBP4
AEEEARREMARRT AR EIR.

5.8 W H MR A SLUHE G EE G T 19E LB RN HERF K BT L2 BUE B B 48
AR AR AR ARG

5.9 MEHRFZERFE KBTI RIZ 5 E 0N

5.9.1 R EHIRAH ST R KBTI TR @Bt 25 B 4
AHE AR IR AR BRI BT

5.9.2 AR S TR BAR RSB BUR
FEVERREI SO VF VS Y, A G mT - AR U3 P B 0 5 S A D0 S R AT A L R S s Bt
HAMATER, TRIRARE XSS BRI, CLE R H K, iR 2R G XU AR LSRR 1 1L
THITEBIPEIRSL, RERR AR A g EEERMAEIIEL . O s RIAT A &2, Ed 2k
a7 SR DR A A5 SRS AT B IR HR A

10 714 W



Al ZRTT AR IR A RUIE R 5B IR 2 2020 4F 50 4 PR

5.10 M EPRFZE ST F K EFUH R 5 1E 0L A

5.10.1 A E G S B RBUR
FEVEREF RS VFRITE R N, AL T AR KU BN, DL ORAEDD H B, 038 TR
TEL), R RGNE KA LR RS LT B TR, i AR .

=y

5.10.2 {EHIRFZE ST R K B U G St 5 4
AR K G AR T AR AR A B [ 0 0

5.10.3 A< A 47 {1 R R S
AR AR WA AR B E I TR

5.11 BEEH SRS M

5.11.1 AR SEFKIRT+ZIES K RAT EAR AR B0AE DR TT 1E D0 5
AFE GBI AU RAT ERAIR S A BoA g 5T R A, B R g H

i —FENZR AT TTEIE.

5.11.2 e FIHT TR EE N E e A RN K& LR EER KU
AR B S BB BRI A4 B SR i 2 e TR R ) 9 B P S

5.11.3 HAEF=HIRL

Fs 475 SH GO

B ARIE S -
IISCE 5 175 53K -

RSB A

JSZYCA) I

1,114.53

JOZVAT F AT

18, 026. 05

HoAth SYSGK

HoAh

(ool BN I eI IS I IES N NSO I NO RN I

it

19, 140. 58

o1l 14 1




Al ZRTT AR IR A RUIE R 5B IR 2 2020 4F 50 4 PR

5.11.4 REHRFAE WA THEB AR T B 65 A4
ARSI AR T AR FFAT Wb+ HE B B T e 5 -

5.11.5 W E AR AT+ 42 BEE A AR Z FRIE DL AT Bl B
AT AR AR 1 44 B S AR AN AE I SZ R A5 O«

5.11.6 BB A G i B9 Al SO Hid 3 o

T
§ 6 T RESMBHED)
BN A
T H FIZEFFRIES A =T RIEA C
5 B A I 4 1 AL A5 51, 486, 159. 59 8, 188, 017. 51
15 HA A 1) 2 4 A FR A 47 0 381, 375. 05 457, 419. 32
el - S HA 3 ) 3 4 R R [m] 473 10, 211, 127. 18 1,978, 393. 61
et WA S S IR 0 A B A (4 A, B B
WIVNEE-ViD;
5 B HA AR I & 0 AR A5 41, 656, 407. 46 6, 667, 043. 22
§7 BE&EEENEABEREREALEESEN
71 ZEEBANFEELR ST INB M
BT

e P N AR R 440 0 5, 000, 277. 77
R BAHATR] SEN / B D) A7 0. 00
A A TE] 52 /62 R 7 0 5, 000, 277. 77
s HI AR HF AR 040 0. 00
s IR ERA BRI &40 A0 5 364 A 0. 00
B (%) '
72 HREEHEANCHEEREBEELARER G HA

Fe 5773 = 5 H i ToHmE () | ZHEMOT) | EHEE

2020 4£ 11 A 4 5, 000, 277. 77
1 4 10 * }aa ’ 6, 184, 843. 57 -
At 5,000, 277. 77 | 6, 184, 843. 57

o122 T4 W



Al ZRTT AR IR A RUIE R 5B IR 2 2020 4F 50 4 PR

§ 8 MR HFREKHNHMMEEFE

8.1 MEH W R —BRHEFRFAESHHLHEBIEGET 20%HI1F 0

L WA AT e B L A AT e
~ A e MEL , pe
gy | | TOEEGEILE gty | e | s

e | e s 20w el el BTy
o o % # | i t
i T <
IR 1 20201001-20201231 | 17,018, 977. 11 - - 17,018, 977. 11 35.22%
1 20201001-20201231 | 14, 999, 958. 33 - - | 14, 999, 958. 33 31. 04%

77 iR KU

ARG AEIR A WA I AALE A — B BT R O A LU A5 1 3 B0 7R T i 4 S 0 20% 1 T, s #57%
UL [ B A PRk (], A7 AR G B 7 TV DL BN AR A I AR T DA ST 50 0% 2 B [l Al UG, B

B A0 AU R IR e Bl 55 XU

8.2 MR R & PRI M ERF

T

9.1 #EXMHFER

1o (FAZEFTREEG IR
2. (FERITRESIEFFK

3. MW RIS

9.2 fRiBtHh &

§9 &EXHFEXR

W) ;

&l

WEREILE L)

UETF BB B 08 T B2 T AR

BB/ Bk S IEE NERT BT 235

13 T 14 W




Al ZRTT AR IR A RUIE R 5B IR 2 2020 4F 50 4 PR

9.3 B H R
B s ENE S SIS B TP MG (http://eid. esre. gov. en/fund) B%# FE 45 1

NG Cwww. tongtaiame. com) B[], BRAEE VI A] P 22 38 48 BN AT BT 4 9 2 ) o

FRESEHARAHA
2021 4£1 H 22 H



	§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股指期货交易情况说明

	5.10 报告期末本基金投资的国债期货交易情况说明

	5.11 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



