SITIKICE R IR Hbs —E A IR A U & g (FOF) 2020 455 1 Tkl

HITEILEREFE B —FERE RS AT RS
(FOF)

2020 £E5E 1 ZFHRE

20204E3 A 31 H

BEEETEN: BHEEEEEARAR
EEFREN: FTERITROBARAF
HERHAR: —O=OFWA=+—H

1013k 15 11



SITIEIC R R IR B s R A WNR A U e g (FOF) 2020 455 1 Rk

§1 EERR

HE NI 2 JOE FORIEARIR S BT R E R 2 1% SR
R E ORI, AR B SPE L RPN e B AR AN 1) S OE A 5T
FEEE NP ERITRM AR A AR A LSS RHE, T 2020 424 7 17
HE T RIS P05 Fa0R iR R A S ME SN, RIEEZNE
AR RICE 2 S PERRIA B B R IE N .
B N RTE LAWCAE L B IR S SR N B A IS R 0, (HAVER
WEEE S —E B .
G AN GO AR AR B0 AR, o AR R B sk
T LA 5] 52 A 4 RO FR B T B 15
AR A I 25 BERLR T
A IHE 2020 4F 1 1 B2 3 H 31 H k.

§2 EHERBE

e 4 R HITEIC BRI —FERAT IR G (FOP)
K4 F AU 007247

A2 gAY 007247

S (S FLTIFF I

FeaFEMH 2019 £ 11 A 5 H

RS IR E A A | 1,591,614,197.82 1y

B Hir TEAERE € 1) 5F = B e & LU ) A — e JE B N 3

BB, R, EHEE T, g
BRI G KR I fE

Bt s ARG JE T B AR RIS G, H As KUK AR
f, e R ONARE 12 MRS i 2 BERE AL 2 S 57
AR R 5 B HERC B LB, IFAE— € il N 3
A U B AYERF I A E E B UL KT, 7 I il

"
N
=
o
o
p=it




ST IR R IR E Hbr SRR R &

44 (FOF) 2020 4F45 1 ZERFHR S

b, BEGEEKORS RIS R, RS TT R
Ry, SR Bt KRG (. A TR R 2R
PRI E RN . B IR SR . R
o L, B B L S
77 TG B N R R B I LR C B LA
W3 3 4 7 7 1 1 BN E 1 40 AT i
AT A TN BDRIMARIN S 4 BE 10 B 20K
VU RE b Bt - G B EL A, o B < B 3 9 A )
RIS, SRR RS S

V&% e A Ak 1

25% > 300 FEHUIN 23 K +75% < R 5T B 4 A Fa A
(&) W=

IR AL 2 A A

ARG HE ST IS (FOF) , BT HIRX
55; M 22571 FOF 77 it o JRUBSE AR XS A A 1 i A (i
EENIET B AR Hs 5251 FOF 7 i AR 3 A [
oS NY = P 7 S T NN 5 N TN

) o AFEGEA NN FOF 7= i, BEiE LTI
SRS 5 PO AR T IR R I e IR A

wie (FOP) , mThiniiie., finiiis
kg (FOF) | Te Mgk bt mA s g it
4 (FOP) .

BEEHAN Gy J7 ik H e A R A A

REEIEE AN i [ ARAT A A TR 2 7]

§3 FEMFEIPMESFERI

3.1 EEMEHER

. NRMT

T E S5 4R b

Wi ]
(2020 4 1 H 1 H-2020 4 3 [ 31 H)




SITIEIC R R IR B s R A WNR A U e g (FOF) 2020 455 1 Rk

LA S 8 8,993,339.10
2.2 IR 4,468,816.40
3BT 351 455 4 A 2 A HA R 0.0028
4 IR T = 1 1,605,065,812.72
5 AR 4 4 A 1.0085

TE: LA R e SHR A EIFFA NNWEAE 5 2 e A5, th A
P JE B KT ZAR T P s ey

2 AW sl fe F A IR RO L BRI R . RIS A e
fEAE BN ) FHERAH T LA AR, AR A 30 2 sepliieas in_EA 2 fe

A B 2
3.2 B4 EEI
3. 2. 1ACHR A IR 0 B (L 3L 5 UM B v 2 B L
gL
Nt
sy | GEAL
g | m
e Kb WE% | 00 | @@
KxD | Wk |
#%® b
®
@
E:?EE/I\ 0.29% 0.26% -0.51% 0.44% 0.80% -0.18%

3. 2. 2B E S A FEMPRES RiHHEE KR RH) KI5 RS L R4
e 2 FR AR BN ) LR

Gy JiIE I R IR H bn— SE R R
ST RHEIG KR 5 4 LB e i 2 23 14 g 2k Hoxt L ]

TR

[ R PSS

&I (FOF)

(2019 4F 11 H 5 H# 2020 %3 H 31 D




SITIEIC R R IR B s R A WNR A U e g (FOF) 2020 455 1 Rk

4,10%

3.64%

2.19%

2.73%

2.28%

1.82%

1.36%

0.91%

0.46%

0.00%

-0.46%

2019-11-05 2019-11-30

|— SAslERtEE SRS o) — IEEE]

2020-01-19

2020-02-12

2020-03-07 2020-03-21

A LARFEGE AT 2019 45 11 F 5 HAEM BRI S AR AR & R AR
W —4F.
2355 e A FAE SE I B B2 e, A B4 G FA M HEANH NERES
R A LRI A AR S A RCGE T 80 = BVEE, =, B8R Ay,
RHEIRHN) A RLE . AR IWARESLTECIHA.
3. HEE A [FA R B WK, e AAHEE K 2N 0.85%, FINEZ: HL i
FAEN RN 1.29%.

§4 EBFHEAHRSE

4.1 Z¢2E (RELLE/NA) FH

CRREGHE |
it Gomg |
% I B
4 R | W |
A | B
B, A ol
o 2019- G, SR e
i AR o5 | | Y | e m et s,
LS R 2
BEAMEE 7 2 ER B, o

&
(&3]
=
H
o
p=i




SITIRICE R IR E Hbr SE R ARG A

Herh R4 (FOF) 2020 4E45 1 R

B

H oA IR SR~ 7 5177 AL
B, 5 riki e
A7 PR 2 7] 22 8 7 5 B i Bt
BRI IT A

% H

AREEEWIELE., 5
IR B br H
2043 —AEFEE R AR
Fehie (FOF) Kyt
oM. GBI WY
Hbx H #2033 =4EHH
WRA M R A4
#4 (FOF) MR 4& 247,
5y 7 IBIC IR H AR H
11 2038 =4EFFE RS
ULl g R S
(FOF) M4

2019-
11-19

12

T w1 e =R S B S g YN |4
T o AT A N T ORI
b%%iﬁﬁ/\*]ﬁi/\”*iifhlu

SRR, BERES

ﬁﬁ?gﬁkﬁﬁ@
AFHEEH SR &
23, h [F N\ FF IR R
AR~ F B E L HE
EHLEAHEREERE
2,

AR o F e i E I H s X e AR AT 2
T H B3 T3 48 AR 3 2 7] R 5 1 58 B AT H AN IR H 3,
2 UEFE ML SLIBA GIEZRAE MO

T LA EAR R, AT A S

4.2 BEANREAFEESBEERFEHB KA

A s

At

N SE
AT 5T A

ARG BN IS

5y i BE I PRAT 15 0L
LA A MITEAL BRI AT PR

WA, AREGE BN RS (IEZR R
S U A5 AT R

(GEIERREPNE S 3 SN K
5 A e AR AT A 2 AT N

Fa

i

[FIAERCH , “BAE H 1

“AEHR H A

AR BLIME) HIAHSHLE -

VR A R
R AR, DUUE T BUE T
BHRADNEE, REWSEH . B 5700 7 & EE RS R 4%, 18

o FEARIMRE IR, Heialk

AL 28 it

FE, BLACGRAE S WA TR O AP R A R B2 5, VI SERTu R af ik o
AT B B NHGE 1 7R A5 B A BIR T A 52 L 5 8 46 10 P B FE AN ER R 32 )

WIS, I EML G PATH TR AT G380, DL e sG
AT RGE T A T2 SR,
DNV oy il B AR AT

T

R RS . RiREHA,
4. 3.

L BEARJE N,

2 WA AT NI L T

LAV e (BN
LU AT BER DR 2215

TR R 4f




SITIEIC R R IR B s R A WNR A U e g (FOF) 2020 455 1 Rk

AREWIN, AFENRHEREHES SN AN Z S, FHK
7138 5y A B/ B BRI AT B B 1 E 5 24 H RS 1) 5% 58 53 17 IR, 43
NFRECR AL B 20 DR 5 55 SR R AN FLA 20 & R AR I R A1 B2 5

BAREIAN, RKRIUASES A W] 6 3 HON A T2 5 AR tf Sk 1 7 528 5 o
4.4 &N ES BT RIS A SR I3
4. 4.1 HRAt HH Nk S B BT SRS AT IS AR 43 B

2020 4 1 FEEHEENE AR, AT H IR T, 4
BRIE MBOCR TR EEHLLL 2008 AE S RUGHLNIH. B A EEHIE Y, WEsrH
AP, JEEEIE R ERE TR T, ENBORESL TR BUR, (HRTIR MR
FE— 8 1o BRI IR AT, BRI B 77 E S A AT A0 7 2 ks
NI RHRE S, QYA NSRBI B, AT 5 TR MR AR R 254
A TMT RIUF T AAE AT, A BASEA IS TR E, (025
W BRI R IR T AL T I R B AL B, Al AE i = o

TEMRAE AN, ARHEE I B AL TG, MR R RS, LR
L EAL, RAEERGRE R R e, RiE2 KT, 4EaiEidk
PR, AR ARG, I EAR RIS . R E T 2
TR, LR IE SN, MRS T A E U as 5T T 2 MR, 2 T4 e
BB, AR /NE RIS T M R S A R R R e A o TE IR KRR BT
PEECE MRS, Wl S A B SRR AR A, EEOR B E R RRE
MARECA R R, QEFFOTIR IS IPRBC L], ZERF T b rh P SRg SE 0 B LG
Bl LEEMIJTTH, LR BT B XS L BRI e K, Bt £ 2 ME A
R EREE o 734 R kT I, "R FRlC B KR A2 . Alpha RREEII3ES:,
R SRR T 1R A & DTk -

ARFE S BRI S, IRERAT I R K, SR IR A
FOKE R DTS, A N B B 5 £ 58 el ik
4. 4.2 i WIN R RIS

BEMEHIAR, AELSMHPUHEN 1.0085 Jt, ARSI FUFER KRN
0.29%, [F] V4% b Be R HE N i 2 9-0.51%.

<



SITIEIC R R IR B s R A WNR A U e g (FOF) 2020 455 1 Rk

§5 BWHEASHE

5.1 EMARESFH=HEHEL

4 B
FF5 g &H OB
LBl (%)
1| B - -
Hrr: JE - -
2 | EEWE 1,468,173,596.08 91.43
3 | Ml B 82,214,492.50 5.12
Hr: figp 82,214,492.50 5.12
B SRR - -
4 | REEERE - -
5 | GRbATAE AR - -
6 | ENREERHT - -
o SRR 1) SN IR
e e ' '
7| RATERRG H &A1 53,050,189.47 3.30
8 | HAh#t™ 2,366,327.97 0.15
9 | & 1,605,804,606.02 100.00

5.2 MEMIRBITU A RPBRERTAS

5. 2. 1 EHIRET WO RHIE AR ERRAS

RGBT HIRRFFA BN

5.3 MEHEHIRIEA RME HE SR HE AN HEFRIET 2 BEE SR R B 40

A SR AR AR I SR

5.4 MEIREFSF A RNGFBREAS

B bR
Fe 5155 il N FME (L)
ELRITED)
1 | ExGFH - -
2 | RATEEYE . _

#
=
Pt

=




SITIEIC R R IR B s R A WNR A U e g (FOF) 2020 455 1 Rk

3 SRS 82,214,492.50 5.12
Horp, R M SRl 82,214,492.50 5.12
4 | RSB

>

5 | dbrE T IR

6 | IR

7| ATERfR CRIAZHRAD

8 | Rk
9 | Hfth
10 | &it 82,214,492.50 5.12
5.5 MEHIRIZA RMME 5 ES T 13#E LB/ HEF RET 14 B35 5 % Bl 40
B 4 7
F5 | B | R4 | HE G | ARl Oo | dEkksl
(%)
1 018007 | [®JT 1801 517,990 52,187,492.50 3.25
2 108602 | [EJF 1704 300,000 30,027,000.00 1.87

5.6 fREHIRIZA RME L E SR #E LBIRANHEF R4 B P2 SCRFIES
BEAH
ARG A IR KRG 557 S HFIESR
5. TR & HIRIZ A RPHE S ESH = E LB R /D HEFF BT 1 & R 3
1|
RIES ARG HRR A RS
5. 8T BRI A FOMHE 52 & B =B E LL B K/ INHEFF FI BT FL 2 BUIE 3% B 40
ARG A AR ARG RIE
5. 9 5 B AR A F S B B W R 5532 55 1B 0L e B
RFE L AR A IR R T R A TR
5. 108k & BIR A E S H B I E BRI 5 B LA
ARFE L AR A IR AR 7 E U IR
5.11 |{EHAEGHREME
B.11. 1 AHEGHE W MHT T 44 UFE J5 1 R AT AR AR B A H A 0 1) 5 2




SRR IR E Hbr R ARG M &

34 (FOF) 2020 4E55 1 Z=ERAFHR G

&, BRG] H AT AR B A TFEST . AT

5. 11. 2 ARG A B B, IR T AT+ 4 I S5

B[] HE 2 AR £ 328 JE 2 A 1
5. 11. 3 FHAD A T 5% 7= #4) ik

FP5 2 FR &H OB
1 17 ORAIE 20,097.33
2 JSSCIIE 2537 B
3 IR AT )
4 SRR 2,322,403.42
5 JE AT R D 23,827.22
6 FoAh YR
7 R
8 oAt
9 At 2,366,327.97

5. 1L 4R 35 IR A RO AL 5% YT mT e i fo o A A
ARSI G AR T R AR RFAT b T2 I w] e 5157
5. 11 54 75 S A I 42 I 532 Hh A A it 52 BR 75 0 1 13 1)

AT A IR ARG

)
AN o

& EevTEe

6.1 IR AL 2 FRAMEL o5 B < B 19 E E A R NHE e [ 14 e e B 4

5 E

T4

RS | BHHEA

ol e | Ees | BErT | FFAh | ARl | B | KER
5 ] PR oy O fEEEH | AREK
(%) | HHTE

)

&

ik | LM | 100,195, | 140,173,7

1| 002351 ig@lﬁl ﬁﬁ?lfi 694.79 77.01 8.73% &

310 jidk 15 1T




SITIRICE R IR E B SER ARG

B34 4 (FOF) 2020 4E45 1 R

iz
)51k
BB | AR | 121,111, | 140,005,3 . o
21000205 | e | Jpst | 93676 | o8go | oM |
fiidz A
)51k
. LA | 120,228, | 136,339,0
= _:'_[_? g ) 1 1 ] . O El
3 | 000032 1;'551" FFit | 478.26 | 94.35 8.49% =
i A
STk |,
¥y | 121,000, | 135,278,4
ylifEgs | ST e e (o, 430 =
4 | 110037 ’%‘1" FFat | 40593 | 53.83 8.43% =
A
VRl
PRIk | RLAL | 107,893, | 122,135,4 . -
5 | 519062 SR | TR | 550.78 99.48 7.61% H
aA
5715
EEEL | LA | 102,093, | 116,284,2
A =7 ) ’ ’ ’ 0, =
6 | 000147 | e | JEat | 26166 | 25.03 7.24% =
i A
5715
Fafill | RLH | 86,963,6 | 113,583,2 . o
7 10008 | o e | et | 61.30 38.02 7.08% =
B
ZEW | L,
Y7 | 96,314,0 | 100,840,8
%? N 7<T ’ ) ’ ’ . 0, A
8 | 001710 *i"‘jf T | 72.46 33.87 6.28% H
=
Bk | L,
‘ Y7 | 40,912,6 | 75,197,49
9 | 000171 | #=E[R | =7 e o 4.69% 7=
. 71.39 0.01
i | TN
IR
HEF] | AR | 53,1409 | 69,295,77 . -
10| 000992 EWITF | Rt | 34.27 8.29 4.32% H
R A
6.2 LA G KA R e AR5
A3 2 H: 5 RS
5 2020 4 1 7 1 H 2% 2020 4 3 | NDASE BN SRRy i g 2L
H 31 H e 3 R
MIARE G R AR
77,385.36 -
EFUH\/:]J\ (7[3)
MR e A
26,568.43 7.385.96
E:[a] 2% (JT) ’ ’
MR E RS AN 54,854.36 -

AL 15 1




BTRIC RS Hir— A MR A M &4 (FOF) 2020 4E55 1

oL 32 AT 4 5 ik 5% 3
o)

EPUENEEE- S ol il

2,476,454.09 1,363,924.00
RiSATE R (o)

EPUENEEE- S i il

631,883.13 385,223.57
PESCAHEE 9 o)

IR 5 P o B 4

et - 1,486.47 976.37
PRI S ()

MIHAE G IR AR

B (50) 342,939.47 304,461.89
LAY

TE: SRR A MBSO RS . BSOATE EE. NSAHTE PR
R BIR B G R & A R A E CAE N ITE A B R G R e i B0, B3R
B S B F BT 5 58 2 < ) S B B 1 DUAR P B B A e e 15 )
ZVE RN R AT

R RIEHE AT G A FWLE, HEEHEAAGR
TR I B S EE R SRR R e E Y, R eitE 3
T3 G TR I B SR S A WO T A R E O S N
AT Rl B S8 B AR G (ETF BRAMD, I8 BN IRIE H
e H AN R 2 o e Ie] 3% (R IR SRIE RN . ki S5 i W P 20 58 B 2 Ui, I
TEARE BB B BRAND . BRSS9, o Hl sk, 8 [el o
FESERR B S e[l 4% R e AT, S IR 55 3% i A2k < BN MR 1 B 2k
WHUR IR I EATE GG B
6.3 AR A 5L B A 2R Y EE O e A

il

EE X3l e xs vy 23 SN AL

§7 FFBAEEH TR

BhL: iy
i SO AT A B A 1,589,786,965.11
i T HT A < A R 1y 1,827,232.71
P R S e B [ 47 ]
e B AR A AR B A (A ks> DL -7 .

#
N
=i
H
o
=




SITIEIC R R IR B s R A WNR A U e g (FOF) 2020 455 1 Rk

= v7Ip)

A BH AR L £ 00 A A 1,591,614,197.82

§8 ESBBEANZHEAERSREAESERL

8.1 Z&EHEARHLESRIRINHBL
AR I N B BN R R AT S B
8.2 ZEHBENZABEARERRAES S A
AR A 2 e BRI A B . IBell . SESEARSE G4 A

§9 HMBRERKNEMBERRFER

9.1 BB HHFRPHEMEZERFR

AR HE TR T AR I G 1Y FEBIAMIS T A 5 B 7 1) 809%, HI UL AT BE Ml 4n &
PG

(1) AT I G B GRE o AFe A% B T Hofth 2k 5 0 UG AMIR T 2R 5 5%
A 80%, PRl ACHE G 43 5% H AR ) S SLAE A 4R B3 AR B PR B H An SE T
fith b o AN SRl TR UE FE BOR RESEINAR B H bR, WAL AR AETA A A% B H ARy
U o

(2) e [m] 5% < 3] W I 1) A5 G P XU, o < B ] ) % < 58 L8034 T IR
FF AL 5 BRSSP I AR 26 < B [ 2 o 380 8 45 3 8 T P Y T T g G 3K
BN P IB IR &, AP B 2 B i 2 HRIE s i Y KU

(3) WA RN ARG AE 2Tk E, BRTEAREE
BEENE P HAN I BN, AEAE AR G 5 AR BTk 4 %% S < B B WAL

B ABET BB 4 e AN B IR 6 50 PR 1 PO

(4) #¥ QDI A HHEE MK . ARA % T QDI b, LN
TR QDI K4 = BRI, BRI I QDI HE4nT, 45/
FRARHE I IT B3 L BT A e @R H AL 45 M0, QDI 24 1)
LKA £ T+10 PAT S AT (T A i ), 15 T 0035 P 4 0 S o e
i, DG, TTAGAEE QDI AW S BIMER MBI A G TE 0 B S 3
HE R AR @ T4 QDI 4, EHHLF, AReKT T+2 H (T

13 i3k 15 7




SITIEIC R R IR B s R A WNR A U e g (FOF) 2020 455 1 Rk

HOVFRCHD X T H BB E AT, T+3 HX BTG B0
HIA RAEBEAT RN, RBEATT T T+4 H 2I8E M AU & B L B ML AL E 3
b7 AW HAF I ENE DL, 0R T B0 BT 7R SH BRI 8] 25 g3 8 5l 1R X
g

(5) Al E WAL 5 H e M R ip I AR . A g rliEE gty
ETF. LOF. MBI TEAL Y, HILATREH IR 22 5 B A 2 P 5 i sh It
PARSE 52 5 s 55 90 e A 2 Ta) AR 3 i PR BB e 350 B 6 < 1 2 57 BIAR
TR XU 5 o

(6) MBL Bt HE < AYIE 1 ARG FAR R G 2 e BB XU A XA . B2 B AR
BEXURE 24 S PIa VR IR DA R 2 4 7 i e T T A B ARG 5o 4t B AT
SRR ReFHE . Be G IFEE MR BRI K
SIS RS L BT RE ST BB IIBA < SERRIZ ARG LA 22 05 TS 16 5 B 5 08 i A,
(EPRESTRE o3/ b i 2 s e (AN

(7) PP R e EEAZE N . RS % 32 & F
NG EIRBUHI RO o N & BN Im B0 B RE 70 W3 IROL. il ai sz AT
WFESr . N RS R AR 2 R B SRV SRl . BARA TG
WL 2 HA T BOZ A AE RGO, (HABETE M. R, EAREGHRR
SR (R ST R o, PR < 037 0 7 B R AR B T AN Ik A PN B Y FL A S
& EIRXRMEOLR, AR GR VRIE 5 2 AR HOX A AR R e R

(8) WIL I MR BUR MG . A FE 4 3 R0 T % R b I 4, fnid
[H X G RBCR R A R, FEIR RSN SEHN, RERTHRIE. 2
SISAF T AR A BORAA, AT RERZ AR e S R WA 2t 7K T

§10 BEXHEZR

10.1 £EXHEZR

Lorp ENIE S 21 7 5 ik fa il 722 B An — R A IR G A R S h 5 4
(FOF) VM ST

2. {GITKICERME IR E B — R R G B & B4 (FOP) B4 &
[&] )



SITIEIC R R IR B s R A WNR A U e g (FOF) 2020 455 1 Rk

3. (GBI Hir— R A R G R & B4 (FOP) FEE 1)
Ws

4. (5T IE R A TR ) TS R 4l 25 U ) 5

BB BV S BRI . BB
10. 2 FH AR

J N TR X BRY BT ER T AR 2% 30 5 M4RAT KK 40-43 #% .
10. 3 ERFTR

PR BT ) G 2R A5 ], A A4 A B ) S AT A

GRS EEARAT
—OZO#NA=+—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
	§4  管理人报告
	§5  投资组合报告
	§6  基金中基金
	§7  开放式基金份额变动
	§8  基金管理人运用固有资金投资本基金情况
	§9  影响投资者决策的其他重要信息
	§10  备查文件目录

