LIRPEI-B3FEREITRSFBRBEFRAESE
2020F BAFE RS
2020£F12H31H

EEFEN: FRESTHEFRAHF
EETEN DOBRITRDERAHF
HEEH HER: 20214201 H22H



AR 1-3 SERRAT IR R BGIE IR R B 5 < 2020 4E 55 4 RS

§1 EERR

BEEEMANNE RS NEFRIEAR G R A EE R EIC . = FHERRIA L
R, JEXTH PR ESTME. AER PR S8 B AR AN ) R A T AT

BEESFEE NPT RO A IR A AR AR S ERIE, T20214F1H21HE#
T ARG F IS5 Fe bR I E R R A A EENE, RIEEZN BN R
WH R TR H RS .

FEE AR DOSEAE S B R 57 0 R T SR F 2R 4 5, (EARUES:
&—EmA.

RS AN GHARRILAR KR . BTG K, 55 H7EAE BB S w1 R
120 ) SR AS I 4 IR S U B 5

AR IS5 BRER & I .

AARE R H 2020510 H01 H#Z 22020412 A31 H 1k

§2 E&EAMN

BT AR PR3 R AT iR R 2L
A 007390

S (Y BLIRTFF IR

e ERERH 2019406 H 19H

ik P AR J e 03 B0 A0 1, 966, 626, 664. 8114

BBt H s

AT IR AACBR, P IESNRER 5T 5%
ZRITIRAF AR RISR BRI 2 B, JESRERER
i 125 52 % BRI R 22 1R B /MK

A uTa g, EEERAIHRE S HI Mz
AR Tk, B FAR e doh BT AR
RGBSR 7 AN e iAo, B AR A
IR E B, WiE SR TR BOA R s ik
ML B P2 20, ASIREIN B (1 8 5 24R
7 o
FEIEHETIRHOUN, A 418K H R ER
Ui 25 H) A5 0B AN 0. 35%, 4 EA ERIER 1% 22
FEHIE4% AN o U0 PRI 0 3 K it AL U 1 4 <%
FAt R P, 3 B0 S R A i 125 52 R PR R 7
7 BIRTE I, S NSRS PR
B R ERRZE R — DK

B2, 11w




AR 1-3 SERRAT IR R BGIE IR R B 5 < 2020 4E 55 4 RS

WS- 1-35E R RAT 557 R BN 2 R % 95% R AT
bS5 H A S U X
i EMESFRIE (BUS) *5%
TG RIS, FLTH A XU AN T 25
S 25U AE b
PR T RIS Ra e, BT RTTHES.
HEEHAN ARIE S A TR A A
EETEN MV HRAT A R A A
§3 FEWMFZIEMELSFERI
3.1 EEMERIR
Bpr: ANRMIC
FEMEER AT (20204E10H01H - 20204E12H31H)
1. A B s B I 2 -8, 480, 677. 47
2. AHF)E 25, 465, 260. 64
3. IR 5L G4y A A #AF 7 0. 0082
4, AR FL G HE P19 1, 995, 827, 149. 61
5. AR EE S e E 1. 0148

e 1. A O s

Z

I o

2 R SHR AR AR NN B 5 3 < (1 % TR B

ARG AR ON . BB

HARBN (AR b EAL
i) FHERARSC S R AL AR YA 0] S Bl an in_EA 28 fefirE 22 sl

» AT SERRU A

K EAR T BT
3.2 EEHERN
3.2. 1 EEMPUHE KR K HE FHAL 5 b8 R 1 R A B
%54
1 {E 1 st ?%“‘9;%
o g | D | e |
B B K K F bR o2 Wamx | O-6G @-@
H£©) g bz
@
HE=NH 0. 99% 0. 03% 0. 85% 0. 05% 0.14% | —0.02%
LR H 0.61% 0. 05% 0. 23% 0. 05% 0. 38% 0. 00%
E—5 2.01% 0.08% | —1.01% | 0.07% 3. 02% 0.01%
HEeHREENRRE
Eﬁmn R 3. 73% 0.07% 0. 05% 0.07% 3. 68% 0. 00%
4
03T, 11|




AR 1-3 SERRAT IR R BGIE IR R B 5 < 2020 4E 55 4 RS

e AFEE RS LRI AE N T - 1 -3 A RAT BUR T8 B 25 R+ 05%+4RAT i A7 KA
F(FLE) *5%.

3.2.2 HESSRAMRE S RIHFHEM KRR RHE R P S L RE R R
s3zilib]aa:q

R -3 RATEHEN R E R RS AR RS VA B E s h S ER T
(2019506H19H-20205=12H31H)

4%

2%

0%
|
|
|
I

a0, |
2019/6/19 2018/9/17 2019/12/23 2020/3/31 2020/7/7 2020/10/13 2020/12/31
— ErR3ERETESENIEREE: — ISteEE
e AEESEFAMHN2019E6 H19H, BESESRAEMHEANH N ARG, &6
HASE A S T8 P2 il B LI &1 & &R 258

§4 BEAWRSE
4.1 H&2E (RESBENA) R
(EA IS 5
SLFWIR | EEMm
k% % i34 5
7 EH | BT | AR !
Hi | A
BB, PR EANECAE 5
F S TR S R S B 1R T
N, YR JRAAT R 458
| EcE | 2019- A IR S
TRy e |ogge| | O | BIOBRAELSR, PR
ey e 1T il P 32 B0 B 55 18 7 P
ZH, PARAT R E
BRI R, 20164E8 H A L

a4, 11w



AR 1-3 SERRAT IR R BGIE IR R B 5 < 2020 4E 55 4 RS

REESEHARAA, 2017412
AT EAR I w T A
R RIE R R R SRS
2, 201996 HHAE LA+ fi1-3
LR RATRIF IR EOE R R
e, 2019412 H #4F B4R
IS S A < R 57 £ 7 IR IR R T
SR, 202044 H H4F AR
BEMBRHFIER R R R SRS
2P, 202046 H HHAE FAR R K
— 45 TR R A ke SR
BRHEeHELH,
LA, DA AR A B A
EHARARNIEL R, FHE
SEHARA R B 5 0. bt
A, JUMIESR &7 %
HREM, HRESEHARAR
Lo X, 201857 H AT AR E
W5 2 = AN H e AR 2 2 Ok
NUEFHFH R R EZA R, 2018
SE1H T B ERAIG SR IR
KR GIELTE, 202042

2019- | 2020~ H AT AR Z kR Hr e e 5 1
i | ez 854 | - ’
06-19 | 11-19 WEFHFR T I ISR, 202046

H AT _E AR P51 - 34 E T AT 15
FIRBOUE R R RS RSB, 2
02046 H AT A 1l o — - 5
W s A5 7 2 R ke 2 IE 5 5 7 2
SR, 20204E7 HH4F AR
Rim A2 H e B i 27 2Lk
FRIEGIEGLTE, 2020411
H T AR TR #5874 H e It
I A 3 o e e

i,

e 1 ARERHIATEAE H— B T AR e 2 Hy Hizdkeal Aied
A A 2% FEEBIAEER, AR H IOy & & R AR H
2+ UEFF ML SGE AT 2 GIEZRM ML S BERE BR T A SCHIE

o

5T, 11|



AR 1-3 SERRAT IR R BGIE IR R B 5 < 2020 4E 55 4 RS

4.2 BENRE AT 2R T E1F LR B

MBI, AEEEEA RN (hRANRICAEIESF B ek AR
PAEM RS ME MBS S RIZE, REWSEEN . B, BUE TR
U ERAE R B, BRSO AR N SR KM o A A, FE G IBEE HAT
BHRIEMMIE G EFRAE, TSN, RIEATE S S FA S E ST A
NAH 2 AT N

4.3 A PRZERBH
4.3.1 AP GHIERPITHELR

WE I, A G E B AL I QEZF SR R e E EH AR AT S iR SR L)
FHRIE S~ FIAERIK) (AT 5 B BHIRE) i RGN A5 3R &A1 7 4%
PRI Z A AT, REIIAFBRBA G Z AR 2T 5 DL

4.3.2 BERGITAETUH

WAEWN, AEESEHNEHNITERRAEAGAES SRS AT =M FAB KR
IA] 38 5 R AC L/ 1R B A8 By BB 1% AE 55 24 H RS B % 5 0L, BAFE AL T RE S
AR A AL G IR e 3k (0 2 A AT N

4.4 REWINE SRR R NZIED T

VU= 07 ISR, 3245 AT, 1TAARR il R Pk E47, 105
St maH3. 8U b JATHESAEILF, HIEMERE—k, mimENKERIIE,
FETIATU. 12 i as Z ik T T80 30bps, fdm NATIRE K. ISR
AN, ARG . T B, NRMIHEVR B L 6155 iz AR PGE AT,
AR KR X 8] 523 -

4.5 WEHINESHW SR
B IR AR -3 AR RAT 0T 1R B A BHE N L. 01487T, ANk 75 Y]
W, FEE O BTFER KRN0, 99%,  [FIMY 7 LB HEIR 76 % 40. 85%.

4.6 MEHNESFA ABEESH = ERE RN
ARG N, ARG R (RIS R S s FE B ME) S0+ — %M
SE AL e O A A N AN B 2 B AR T T/ BT
¥ AR S T «
§5 BEAEHRE

5.1 EMRESHHEHNR



AR 13 SR BAT R REOE SR 3 4 2020 155 4 ZFIRE

. 5 L G5E) i B R B 1 EE A5
(%)

1| B - -

Horp: R - -

2 | B - -

30| BRI st 1, 783, 258, 000. 00 89. 32

Hrp: fize 1, 783, 258, 000. 00 89. 32

B SCHHIE S - -

4 | R - -

5 S RATA T - -

6 | EANIREERHT ™ 149, 960, 344. 94 7.51
Forpre SEWC R SR

IR 4 il BT ) )

7 ffﬁﬁ“ EREN e 35, 500, 551. 16 1.78

8 | HAhB™ 27,811, 521. 21 1.39

9 | A&t 1,996, 530, 417. 31 100. 00

5.2 MEMIRBITUL A RIOBERHAS
5.2. 1 MEHRFATU A RNENBRER TS
ARG AR HIRRFFA BN B
5.2.2 MEMARBATI A RIBRER R R ERRAS
AN e AR R R R A 8 1 A BRI 52 ) L5 R R L

5.3 MEHIRIEA RME G2 & F ™ 13#EH LI/ MR RTRT 42 BRI R 4
AT ARG HIRRFFA IS

5.4 MEMRELFI MM RAGFBREAS

" . o 4 BE P 1 HL 4B
5251 S ol A feth i o) R
(%)

[ Z 15155 - -

2 %TTWTE - -
3 SRR 1, 783, 258, 000. 00 89. 35
Horp, R SRl 1, 783, 258, 000. 00 89. 35

4 AT 73 - -

AA

/o700, 1w




AR 1-3 SERRAT IR R BGIE IR R B 5 < 2020 4E 55 4 RS

5 Al A Rk o - -
6 HHR AR - -
7 A AT (Al 32 e f5t) - -
8 [F] ML A7 H. - -
9 HAth - -
10 it 1, 783, 258, 000. 00 89. 35
5.5 A HRIRA RME G EEE B ™ B+ HU I X/ NEERS IR L R B 4

54
g | figeag 5197 44 PR HE (5K A febirE o) s
{E kA1

(%)
1092018001 | 204k K& & 01 9, 400, 000 933, 890, 000. 00 | 46. 79
2 | 190407 194 K07 1, 800, 000 180, 648, 000. 00 | 9. 05
3| 200402 204 /02 1, 300, 000 127, 816, 000. 00 | 6. 40
4 | 200403 204 %03 1, 000, 000 99, 570, 000. 00 | 4. 99
5 | 200407 2044 %07 900, 000 90, 054, 000. 00 | 4. 51

5.6 MEHARILA RMHE G HSH = H#E LU/ HERF KT+ 4 B = RRER R B 3

4

AT G AR HIAR R FFAT B SCHRFUE SR

5.7 MEWIRIEA SME o2& F 7 13#EH LI R/ M HERF BT T4 St R B A

AEE AW ERRFFAT R

5.8 M HIRILA SRME G T 13E EeB R/ NHERF RIRT L2 BUES R B 48

A G AR IR AR FFA B

5.9 MEWIRSE ST R KBTI 5 1B 5L i

ASH AR IR AR I B A 1 B

5.10 MERARAEEH T K EFUH RS 52 F LU

AT G AR IR R B E U0

5.11 BHEHEHEMHE




BRI 13 SR RAT B RGES B S 2020 4645 4 BRI
5.11. 1 AREGE R TBIEFHIRT EBAREMANBARRER I VLRAE. £
HERBRITBIEFRRTEES, PERIVERBITER G R BT —FENEZE
EHERWERX DARREZRALSR. BEHLT. 200, ERAETHETRHESRRE N
ERAEEFRFN; AEESTHEFHSERREFFSHRIEREALESSRANE
K. R ERIERS, AESHE BT TBIEFRRT EEER G RG] HI—FEARER
B ATFET. LTHIHE.

5.11.2 AEEAREMARRFERER™.

5.11.3 HAREF=HRL
75 ZFK &8 (7t)

17t PRAIE 4 -
SCUEZ7 T H K -
IS4l -
RESCRI L 27,811, 511. 22
JRE AT A ) K 9.99
oA B2 K -
Fop -
it 27,811, 521. 21

(ol BN BNepIN BN I IS NGV BNNGH B

5.11. 4 MEFHIRFEE AL TR I ] B e fii 27 B 40
AT G AR IR AR T A Ab T 5 BRI e 4 5297

5.11.5 P HIRAT 148 B AP AL Uil 52 FRAF 0 i 5t A
AT GAME HIARRFFA IS

5.11.6 HFEHESIRE MK HAM S ZHR I
FDOE BANJRE, WRAEIRE T NS ST T REFE)E £ .

§6 JTRAEEHHZD)

HAL:
5 HR S A S 4,182, 177, 797. 22
i S0 1) 5 4 P O 3 0 29, 806, 550. 56
e A T S A0 T ek < e T[] 7 630 2, 245, 357, 682. 97
5 HASH R EE 4R 0 A2 B i 8 (4 ek 2> DA B
“=T HHD




2020 fE5f 4 ZEME

AR 1-3 SEARCRAT R BOIE TR B
9

1,

66, 626, 664. 81

7.1 Z&EBAFHAESHBERIHFR
AR I N B BN R R AT S B

7.2 ZEEBENZHBEREBRELE ST H AL
AR I B BRI BT B e R A &

§7 ESEBBEANZHEEREREALESER

§8 WMBREHRNHMBERRFR

8.1 EMINE—BRERE A ES OB LSS D BB IT20%H 1H 5L

o e BN FEA 2 R L A IR A A I
% K E4 0
7| witbpks) S N . . -
i N - AR 473 % FR e 73 0 e [l 47 2 ESRER P55 L
ES) 2 =§\ 0
S f e 1) X 1)
1 23(2)25E(1§?5131 1, 194, 824, 905. 29 0. 00 650, 000, 000. 00 | 544, 824, 905. 29 27. 70%
Ml -11-16"
W 2 222201111?7 795, 150, 647. 36 0.00 795, 150, 647. 36 0. 00 0. 00%
A 11
3 22325{?5?:131 1,492, 743, 797. 59 0. 00 600, 000, 000. 00 | 892, 743, 797. 59 45. 39%
7 R RS

ARSI G AFAE B — BB R A S S BT B B BB L 20% 15 DL, AT RE 2 IR A Bk [m] o 005 ] AT 51 A 2 < v ) 008 30
WAHE R R, B GRS SRR XS, R 8 BN AT RETCTE S AR A 5 57 DAMIO 3 -0 R AT N (K e [m] 43S
B AR AT A N T RETCIE SIS TRE [P RFA P 4 i A 01

9.1

9.2

EBXMFER

§9 FAENXHHEX

1o [ERIE M 2t B 57 B AR P 5 1 =34 A R AT 5 25 48 B0IE I3 150 07 6 < X S A

N

5. FEEE LSS B AT B

T A

A ELYNNE S IR PN P ]

#100, 11w

(EMRA I3 AR RAT FFREBOE TR R B &R e 5 F)
(ERA B -3FARKAT FFRBOE TR BT 3 & FEE 10
(EARA B -3FARRAT B R O TR R BT 3 4 53 U W 45))

T 1T P A R ERTAE  RE $ F1) TP (R 2% TR




AR 1-3 SERRAT IR R BGIE IR R B 5 < 2020 4E 55 4 RS

9.3 TR AR
BREEEWNA N ERESEHEN. RETLENDP AT R,
R BEARE BWESEN, TEEHARESEHAN, BRELE: 021-60231999, 2

A 3k www. boscam. com. cno

FRESEHEFRAA
20214F01 A 22 H

A1, 1w



	上银中债1-3年农发行债券指数证券投资基金
	2020年第4季度报告
	2020年12月31日
	基金管理人:上银基金管理有限公司
	基金托管人:兴业银行股份有限公司
	报告送出日期:2021年01月22日
	§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 报告期内基金的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

	§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


