AR =FE B RGSE K
BEESE
2020 FEF 4 EFRE

2020 £ 12 A 31 H

REBTHEAN: RERSEHARTTEAT
HETEEN: ERBITROARAF
WEEHE: 202141 22 H

Shawiliess



FRIBFERR =45 IF 2020 4E 5 4 R

§1 BERR

HEEE AN ER S NEFRIEAR G IR A AR EIC . ® YRR BE Kb,
FERT LA BB S R AN S B M AR AN Il JOE R BT

ESIEE N AT AR A REAEESFME, T 2021 41 H 18 HEK 7 Ak
I S5 4R RS . HERIAR AR EENE, RIEERABAFERERICE. RSP EL
N Y ud

B BB R U LLSAE F L 850 57 1 R ) B E B 2 4 B8 77, (BANRIIE JE 4 — 8 B R

HEEN AN GIEARRILARREIN . BT A R, REE A BT 51T AT A5 A
&R .

AR I 55 TRLR G # 1T .

R G B B (0 G O A 4 PR — BT Bl AT 2 A AT 1 B 4 0 T A
B I S B AR A 50%, ARFEESEAAN N T E AR

A A 2020 4F 10 H 1 Hig® 12 A 31 Hik.

§ 2 EHE&r= Mg

B4 fRT PR REFHER =FEIF
P TR -

oG 009802

S (e LR R
e RAMH 2020 4 7 H 24 H

T IR I e 0 B 0

1, 009, 999, 350. 04 1}

AR gt P A R IDCR N5 B o s, 038

B Hbw T A% SO PR (o (e 5 ST BIR ) AN e e < ) % S P 3 114 [
EWEI R T, JIREE T A EINE.
AR AL B Y N K 25 ds T BT e B RS . 5

e PO . TRORSKRMG . DL BESRIG S5 TS0 Ok

) FEB I S A e, PR R PR, 5

s B

b £ e AR v HIE SR & R Bl

S I 25 AFE G fR EE G, FUYICRE AN U XS = 58 T
WiHEe, ERTRAGMEE, KENES.

SEEEA AR B IR SR A A

EELEN P HURAT I A PR 2 ]

#
\S]
ﬂ
piss

=




RIFHEIR Z AR T 2020 4255 4 R

§3 EEMFHEIFMESHERI

3.1 FEMFERF

B NRMIG

FEW 5T fREWIC 2020410 A 1 H — 20204F 12 A 31 H D

L AR TS 28 7,807, 113. 23
2. AR 7,807, 113. 23
3. DAY 35 5 4 A BUA TR R i 0. 0077

4. AR FE B B 1E

1,022, 973, 735. 89

5. WIARE G BLTHE

1.0128

T (1D Priddk el SR bs NI R AW B 7 2 e 1 S W2, TF 2 R sEBrlias /K7
TR T HrsEy
(2) AW OB R R AR RN . Belieas . HARIN OS2 e B2 sh I at ) nkk
FRB G IR, AR A O Se BTN E A A et A shiias, T A% R A
RRAEALE, L, A a2z %, A O SEBCa ANA SR ) 6800 55

3.2 EgERN

3.2.1 ESHPUHEM KR RS RS BEE A 2 R H R

, ‘ . ‘ N b 257 B e 2k v
" KR | pEERE | bgiessE |
/1923 s i 3 Wi FEirEE | 0—6 | @@
® W EZE® Vg ELE) @

HFE=1HA 0.77% 0.01% 1.21% 0. 05% -0.44% | -0.04%

HesE
i;;;/\ 1. 28% 0.01% 0.91% 0. 05% 0.37% | —0.04%

X 4

#3013




FRIBFERR =45 IF 2020 4E 5 4 R

3.2.2 HESEFRAEMUKRES R T EE KRR KI5 RS BE Al
BB LR
Fik G 4 300 B T (U 1 3 A5 () UMl 5 L A e e e 2t 3 1) 1) sk 3 34 0k L R

1.28% -ty s s E Tk ket e s e i
1.06% et SRS e E R S e i S
0.88% -t s s E TP Gtk i s e s o
0.71% qf---mmot-=mrt e et et et ; P S R
R | i s e ; e e N o R S
0.35% f---mmotmoeet e~ o el bOE ; b S e it el
0.18% -t s s b pe ; SRR s v~ 45 R s
0.00% ==t SN S s p ; R 155, e 1 A s e Ml
0.18% 1 G S S e S 5 R i et e e i e
0.35% {p--opt 5 LN S A | e il daie Dty Rl S iy
0.53% qp-----p---—rf R . ) A 5 R P N, s B B (AR
- = o K © & O ® © = Mo @ w o - & K @ o =
4 = = — Lo} = — — i ] e Lan] Lo} = — ™ 4 = — 4 Lo
- [un] oo oo [as] (7] =] (=3 (=7} = = o] = -— -— — = 4 L] [ ] L]
[=] [=] [=] =] [=] =] =] =1 [=] — — — — — — — — — x— — —
= ] = L] ] = = ] = ] = o] = ] [ ] = o] = = [ ]
4 Lo} [ ] i o 4 4 [ Lo} o 4 ™ L} T L} Lo - [} o 4 -
= = = = = = = = = = = = = = ] = = = ] = ]
L3} L} (3] L] 4 L3} [ Lo ] L} 4 - L5 4 [} o o] 4 4 L] [ L]

|— RE s G BUR T RN Fo e — bl Tl R 3 o i s |

FE: (1) RIEESFESFEMRH N 2020 457 A 24 H, #E AR WA AL S o K 48, A
HEROCHNAESEFANERN 6 N #% 2020 4£ 12 A 31 H, ARE&MA TR, ¥
£ 6 N A4l A, B R T 55 7 I B LA A5 45 [ 2405 s 7R 381D 2020 4 7 1 24 H 2 2020
12 H 31 H;

(2) AEEBRTIEEOREGS (E6R. SR, M. ARG HO7TEUR6G . 472 $
WIS IR . AR SR . ATFPRATHIIR R ASE) « B SCRHIESR . RNLAF R HRATAF
AEAE AR EWIEREE) Bl TR, fidF Bl DU ERNE M el b B 2 e vE &
L AR G b T (B2 G EHIE I S AH KR E ) « AT AR T IR S, AN B T vl B 45
I AT SSRGS o VR ERE B LA B S fo VA G P BT K FL A SR, B AR R AT IE AR
FeJa, ATUAKE O NS B TE FEL,  JF Al e i A LB AL S 2 AR AR — B & A 2
b A R Y
AN B R B AL B IC B LU A O - AT B R R R B IAMIR T R < B 7 1 80%. (EL RETT TSI
VT, NRPESHIRG AR, SANIFEITEET 3 AN JFBI R I BONE R 3 4

%4 00 3R 13 0T




FRIBFERR =45 IF 2020 4E 5 4 R

HEHITEI N, AR G i3 B (305 LU ol AN SZRTIRBR #1 s PN, ARG I e a2
W HAE— £ LAA I BUR 57 3 58 LU AR T 2R B 1B I 5%, HABle Mg, +
HAORIE S, NISCHRTAEREE, BN, ARG ASSZATIE 5% PR -

3.3 Hfthigts

§4 BEAWME

4.1 ERE&2E (RESLE/NA) FHi

a4

IR %%

AR B <5 1) 2k < 22 AT PR

AR H 3 EAEH M

EZR AR IR

YL

RS,

I &
g

2020 4E 7 A
24 H

7

EfE:. PE. BUOFS
Breglde, 2008 Fik
A& ATk, AT ER
FrREANRBIT S %
LA R EA
AT TR MU A
RIGUETF A A R A
G R -
2013 4F 2 AN ZR i
EEERARITEAN
Ho PHEREGIESE
A R 5T 2 A
FF R IBEFR B AT 5L
L YR R B4
P E YAk B A T
NZEHR . DT AR g 2
SEHA R EAA
EE&HRHE SE
P, HH AR R A G
AT A S N
IR R ) i 5 15 2 7Y
WEHFR TS R
FE TR A 7 27 Y AIE O
BRI RFFER
A I I R Y
R AU I 15 Bk 4

&
=
H
&
=




RIFHEIR Z AR T 2020 4255 4 R

N

HIFE LR,

e (D) MAREIRE . SRE SR A R kg 2 H, 2S48 A R A F A R R R
WL, MMERAH O R & & RS
(2) UEFF M SCGEMATIE P2 GIEZRAL ML N 53 B BTN AR RILE

4.2 EEANRE A 2212 -5 10U U

AN, ARESEHNET (PN RICREREZR B R ER) « HERER S K1
FRI AN AR A SHIEFAEIIIIE , PRSI A I i e F, AF WSS B 5 B
RN IR B 7, AR AR T KU AR Al b, RS WA AR BRI i ARSI

I GIBAEEVE G, R F RSO AN KT 5.

4.3 AP35 DA

4.3.1 AP35 B EKIHATHI

AT SREE N TR S0 S0, DLJFTR SR RD, ARl DRSO
VRS TIAT . ZIIT. SPGB E IR A IR, BT, B RS AL R,
IR BE2E 5 SRRt o A B SIS 4 F 28 S WL S MRS AV

AR A B AT AT, S GBI Rl AT ATES
R RSB, B VIR A R 5 SR IT, BB AT AL, Bk
W B TR LR

AP, BV 5 MR 5 1 A TR RILBVE AL 2 2 W47 RS SR AT 2 AT,
A5 R R AT L R

E=
8

4.3.2 REXHIT AT I

WP EIE = QEFRRESEERAR TS ERTEIL) , aFHE 72T 5%
JEER S8 28 Sy WP AR, R P i s oxe 2045 8] ) 170 52 5 AN R) B ) 28 5 RIS B . 4 IR
TR TR G, AL A AN R 18] B 1 R [R] R A8 5 S bm AT ek A%, I e x4 & 1a) 1) )
WA G o Mre AR ZEIEAL G WIE H RS Sy, ksl 4l e m i E H R A S, 3R E S
PRS2 5 LA 58 4 12 AT SR P S0 R Bl b B BEATIE S B0 B8 I 2 45 5 A 4L 5 1) A A /) O
)52 Sy HEAT AR A 0 AT e AR A R E BN E BT A SR A &S SN 5 A st A A

SR BT 5y ISR W B AT Gy B i AR 23 2 H el i SE B 5% 2E 53 BN 0 1.
%6 U 13 W



RIFHEIR Z AR T 2020 4255 4 R

AREHIN, SHEHRELH RIS HE DL

44 WREHAZE ST R KRBT

2020 “FPUZ=SE, Hrie il 2 BN AN AR 8 PEAN AN E M b o R R AT, R B 2 A IR A
WA, SFtNESIIE, FETBERE AR T — @ FESEERRE T, (HEE% F
Ry RIEEE I BUE A EM R, forlin 28] 7 — ey, 5H 2 250U BringE .
CoUF AR ST, PMT B R T8k o R B L B, SR Brak i+ HAT 2 R
B, o)A SR RO AT R A A TR A SRR B AT, TR UM EAT. B
DR, BB R A e, BEORIFREIIE G B e, Ak, SRR A “K
KIERE” , BAE 11 AEAGTTII RS SR A G, RATBLRIR 70 i R st sc /e g, A
RS E W IRk THEERI TN W BOBCRIESE T 52 i O 45 M P ) 1), ARAR R I OB SR
PG IR 25 A I Ae e R AR B 1A R R 2 b5, RGeS Il i, HZ
il ai R se BJE T, HIRFIZIIEER; (50U RKERA —, =555 E M flkas R ek T,
HARAE S T R A EAT N, SSRAMEV AR, b 18, 34, 54, THM 10 41

EH

A5 2 R A BT 2. 47% 2. 82%- 2. 95%. 3. 17%F1 3. 14%, % 2020 4 9 K437 N 4T 17BP. 11BP.
10BP. 4BP Fl IBP; 14E. 3 4F. 5 4EM 7 41 2A+r P SR U 25 SR LT 3. 44%. 4. 02%. 4. 36%
A1 4.55%, #2020 49 HARSrH F4T 11BP. 13BP. 16BP 1 9BP.

FEVZERE (A s R fErh, B8R G B SRE, RATUVRIRGIMRF G Y, RN AR
A 1) 1 [0 R AR ) At B, B RS AL AR, B B T 2 AR i BB [l

4.5 MEHAEESHRLGRIR
BEAMRE WHARAIESMARE N 1. 0128 J6; ARG WIS MBI EIE KRN 0. 77%, Ak5:
EL e I e 35 A 1. 21%.

4.6 MEMARSFHFEABRES T HETE LY
T I A G AR ATIE S 20 A TAF H 22 S A0BFR A AN BCE AN 200 NBE 2% & 5™ 1F(E IR T

5000 /3 Te I B

#
<
il
P2
=



FRIBFERR =45 IF 2020 4E 5 4 R

51 MEPREZEH-ASHENR

5 REASRE

i H

e (o)

A BB (%)

Bla $5 5

Hrp: B

R

[ VAL 2 3 B

1, 343, 667, 602. 35

Hrr: fiizs

1, 343, 667, 602. 35

B SRR SR

A ER e

ERbATA AR

TN A Bl 7

Horbe K IR R SN R AR

v

AT & A1t

3,572, 821. 20

0. 26

oA 5t

28,001, 422. 94

2.04

it

1, 375, 241, 846. 49

100. 00

5.2 ERBATIL A REIB R

5.2.1 MEHRLATIL - RAIFABRERTA

T RIS AR RFTFH AR

BHE

,A.
=

5.2.2 REFRZEATI I RIERE R R R ZHRRTA

T RIS AREG WA R A 0E

5.3 REWIREA RE GBS T3 E HGIRDHEFRIET+ 2 R R

E: AREARE NIRRT AREAMRE

BB

g

5.4 EREFRFBMATRNRFREAE

e i g5 w b FEREA (OO i B 4 0 PRI E ) (%)
1 | Exfig - -
2 | JUTERE - -
3 | &Rz 1, 343, 667, 602. 35 131. 35

Ed

8

g

3t

13 T




RIFHEIR Z AR T 2020 4255 4 R

Horpr: BURTE &Rl

1, 343, 667, 602. 35

131. 35

Al i 77

A b R Y 2

T2

E S P

[e b A7 5

O |0 | |||

HoAth

10 | &it

1, 343, 667, 602. 35

5.5 G RRIEHER A & H G B 3E LU R/NER P BT 1042 £ 25 B 5E A 4

| ORI | Gem | mE Gl | Rk op |
1 130231 | 13 EJF 31 9, 200, 000 532, 799, 565. 37 52.08
2 180309 | 18 #EH 09 2,900, 000 298, 240, 851. 91 29. 15
3 180408 | 18 A& 08 2,900, 000 298, 079, 310. 80 29. 14
4 200402 | 20 &k 02 1, 700, 000 166, 573, 875. 33 16. 28
5 200303 | 20 i 03 490, 000 47,973, 998. 94 4.69

5.6 & WIRIEHERAA ok 2 S 7198 L K/ HEFF I HT + 48 B SRS R

B 40

T RIS ARG WA RITF A 5™ SCFFIESR -

5.7 WEHIRIEA SRME G E S B EE HFI /N T BRI SR R 4
E: AREAMEWRRFARER.

5.8 R HIARIEA SOME 2 B8 HLFI R/ HEFF IHT A BUE R 3 9140
TE: ARG WIARR AP

5.9 MEMARAZ SRR E BB 5 E LU

5.9.1 A JA E £ 1 B R R BUR
ARSI AR AR R A E U 6.
5.9.2 MG HIRAE SR B 1 E GRS iR A A

T ARIEGAR G AR A B U

#

b=
H




RIFHEIR Z AR T 2020 4255 4 R

5.9.3 A E FURIFITH
ACHE G AR WA R R [ U 5%

5.10 HBEHEMEME
5.10.1 FESERKIET+2ZIER I RAT EAREIZBRE DL RAL T BB 5L H 3 9
I, ASFESBGRIHTH A UESR RAT TR BCA B ISR A, sAE R g i H

A —F A ZB|ATFHEDT. ALTTRHEIE.

5.10.2 ZEHBHIRT 42 B 2 S R E 12 1% 8 5 T OL I A
RGN, ASHE BG4 R, B 2 e R I 48 8 B S IR 2 A RS

5.10.3 A B =) AL

=
di

55 2R e (o)

A7 H ORIIE 82 -

JSIUSCHE 3 Sk -

JSZYA A -

MRS, 28, 001, 422. 94

ISEGAEN -

FoAt NG -

e 5 -

HoAth -

O | 0| | |U | |WwW|Ddd |+~

AR 28,001, 422. 94

5.10.4 REWIRFFH B4 T 5 B0 TR B 657 4

T ARG AR G WIAR ST A AL 5 B Al #4055 -

5.10.5 & IR AT+ 44 B R A7 FE i 52 PR 1% D i U B
T ARREGAR G AR RFFAIEE

5.10.6 BB &1 T B K H A SO 1k 3 )
FHT TG i L JERT 2 S0 o e 2 7 (O L 1 T 2 5 2T T B R

%010 71 13 ;W



RIFHEIR Z AR T 2020 4255 4 R

§ 6 FFIRAESHHET

B A

7 TR 2 < 00 i

1, 009, 999, 350. 04

e 7 TS0 ] e < 55 DO 3 80

9k - 1 7 BT ) e < B ] 850

i I 4 750 5 S A A B~

531D

0 TR A T < 0 90 i 0

1, 009, 999, 350. 04

§7 ZeEEANCHERAREREALREEHR

71 EEEEAFHAESHBRER

HLL:
A5 AW BN R (AL &y 10, 000, 350. 04
i T HA 1B SEN /R O S5 47 0. 00
i A5 HA B () Sz /e e A7 i 0. 00

A WA E B A AR S 03

10, 000, 350. 04

T T AR AT (AR I 00 0005 2 e 2 A

BELH () 0. 99
72 EEEBANBHBEERERELAES 5 HA
Ve IR IR SRR R . MR SR A (A
§ 8 WEMRKREREZESERKEXRESRHEHHIIEM
e TR R B
> B0 A 4
T R RIEE | BB | REGESE | EL8HH gf%ﬁfﬁ:
Eefsl (%) Eefsl (%) A
%iﬁfﬂ}\ﬁ 10, 000, 350. 04 0.99 10, 000, 350. 04 0.99 AT 3 55'E
AT E B ) ) ) ) )
P
ST - - - - -

#




RIFHEIR Z AR T 2020 4255 4 R

HEEMARE - - - - -
HAth - - - - -
&1t 10, 000, 350. 04 0.99 10, 000, 350. 04 0.99 AT 34
§9 M FEH K EMEEFR
9.1 MEHAR—BEERFEESHHLLHIEREHEIT 20%K1F
s B R 3 S0 B AE i WG ARFFE RN
B FrE & mH
B3] Lo | EeBlk R EE HA) FR Bz ] - -
75 it 20%i0 At e i e B 15 45 HE
&) [X[&]
20204F 10 H 1
WLk 1 H % 2020 4F | 999, 999, 000. 00 0. 00 0. 00 | 999, 999, 000. 00 99. 01%
12 431 H
N - - - - - -
P AR AU
RIS WA H B R — B0 R S S0 A L A B S 20% B TE . Wiz p — B0 KL R

BT e B G Oy B AHE DB L e Bl RS SR S I o

9.2 B RERRNIMERER
T RGN, ARG A HA A

10.1 £&EXMHFHEHZR

§10 FEXMHEXR

Ly A IR B 2 T R A 28 = R T U5 93 AR S IR S 50 B ik 4 s ST P S AF
2. CORiEFEZE = WP B IR S B R e i e 5 )
3. (CRIFFHER =4 IR s B SUIE SR 55T 3 40 S5 i W 45)

12 71 13 ;W




RIFHEIR Z AR T 2020 4255 4 R

4y CRIRER =5 TP R B RO A OIE SR U B e 4T i)
5. FEGE B B HEAE . B LR

(o)

v FEEFE NS B B
v AR A B S I

-3

10.2 G S
REEHAN, EEHEE AL

10.3 ZEE AR
Pre 3 nTLE BV ) G S A B AT 7E SO A AR S, 764 BRI IA) Py A b3 SOk B

RFRSEEARRELF
202141 H 22 H

13 U 313

p=i|



	§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报告期末按摊余成本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报告期末按摊余成本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报告期末发起式基金发起资金持有份额情况
	§9影响投资者决策的其他重要信息
	9.1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
	9.2影响投资者决策的其他重要信息

	§10备查文件目录
	10.1备查文件目录
	10.2存放地点
	10.3查阅方式


