RIFKI R RESREHRREESE (LOF)

2020 £

—
N
SN

512

=R T

2020 #£3 A 31 H

EEEFHEN: BINKBESEHEARAA
EETEN: FEBTROERAHT
WL ER: 202044 A 22 H



SIS 2 VR A ANIE SR % 36 4 (LOF) 2020 4E58 | AR

§1 EEH

S PN E S LR HRIEAR S TGO AR B RIC . RSV s 8,
TR AR R FSENE L HERR AN S8 B AR AN S & BT

H IR N EHAT B A PR A FRE AR G S FIHUE, T 2020 48 04 H 20 HER T AR S
R S AR IHER IR A GG FEN A, RIEERABRAEERBICE. R TR

B -

Fe G PR VE LSS B 57 i B0 RS 2R 587, (EANRAE SR & — @ &R
IS AEIARREI . B, B0 R AR 0 RS AT R AT 4 1 15 A4

B HHHSE R .

A P45 TR R T
AIREHIE 2020 4£ 01 H 01 HiEZ 2020 4£ 03 H 31 Hik.

§2 H& =i i
AL S 28 VR & (LOF)
Wy A TR S I 2
L F AR 162605
AN ] 162605
BN ARE 162605
J& i A8 Gy ARG 162606
LA (VN T BRI (LOF)
& EAERH 2005 4E 3 A 16 H

e 5 A B < 1 B A

2,944, 702, 183. 30 1

BH A AR

AN ik <538 I = 0 010 2 AR T 32 BT B 110 A XU WA 2t PR B R H B A i »
1SR EE I 7 K AR E 1 B3R

7 A R 5 4 A DA 2 W 28 5 3 AT A 250 MEM Sy Bl 28 P i B8 A 2 e s i 4
B IR E, Iis F S I ZE A T30 22 (SRD) K& GV &% e As
R AT BE B RN B BRI . S IE R, A 4ia £ N R
BT TH, G562 AE, AR XIS
Ji U AT $ 08 2L R

M G b R L R 300 FEEL X 80%+HRAT [F] ML A7 ZK R X 20%

A Wi 25 R AE A FE 4 TR I RS T 3 R AR R G PE XU, A XU FE B8 38 Hh A 4 %
f o

FEEHA S I 3k 5 4 3 BR A )

BEEFEEAN W ERAT I A FR A 7

§3 EEY S Hatr M ESIFERI

% 200 3% 10T



SIS 2 VR A ANIE SR % 36 4 (LOF) 2020 4E58 | AR

3.1 XEM &R

Bhr: ARt
F: 2 55 Fa b WA (20204 1 H 1 H-2020 4£3 A 31 H)
L A E B 2 630, 479, 777. 53
2. A A -377, 823, 807. 72
3. DAL 35058 4 A A HA ) -0. 1016
4. BRI 4 0 7 1A 4,966, 632, 274. 62
5. HAARFE S0 FeH 1. 687

i A OB R R e AR E O . Bl . o CAS A et sl )
BRAR < 9 HL R ORI, AR Dy A< 391 L Se B n_E A 28 fe i A2 sh il as

2 FIRIEEEWEHRIRA OIS A NGBS 5 2 & 1% 2%, v 38T A SRRl as /K1 248 T
RlE G

3.2 EEHERI
3.2.1 ARG HES O BUHEN KR R H 5 FHANLS SR R s R A

NZ5a &
FEERR | EREKER | LEithBE
B R Elr | O—6 @-®
) WHEZQ | HEREES
HE®

TE=MH -5. 22% 2. 16% -7.90% 1. 56% 2. 68% 0. 60%

3.2.2 HESFFANURES RIHHEH KRR L HE RS Rl &

BN iR S (LOF) FRiTEEI- 3R 5 [R5k 268 e ik v e FR 0 58 JE 3
xF o
1260.00% |
1120.00% [‘vu(‘
980.00%
840.00%
700.00%
560.00% h
420.00% /M\‘ /I W
280.00% J‘ \“k VNW
AC AAOs e
140.00% J el 1 EOBORE.. W e
0.00%
© O w — W @ < O W O ™o @ m O m I~ ©o © m
— o — m — oJ — oJ — o — ol — o~ — o — (] — m
= T I T T T T T T T S S e e S-S
S . R0 F 5 F R B (S F 5 w7
L L w M~ <o) (93] D o — o o o <t g} w M~ M~ e o] [0)] o
o o (e} (e} (e} (@] (e»] — — — — — — — — — — — — oJ
o o o o o o o o o o o o o o o o o () o o
o o o o o o oJ o o o o o o o o o o o o o
— Bl ER G (LOF) it Eff R — FiimiE S (LOF) Fitlkfiiiliim &




SIS 2 VR A ANIE SR % 36 4 (LOF) 2020 4E58 | AR

Ve ABESMBEECE LGN X TREER A>T EEM =1 60%, RH LI HE—
A LA IBURH 25 0 BB AR 35 4 P 1B 1 5%, IEIRA R SRS A FMME, A4 H 2005
3 1 16 HEFAMHRE 2005 456 H 16 g G, LR, ARSRVHEGET L
RITHABIMER. | 2017 49 H 6 Hilg, ARSI EIERER & E A200 Fr4X
80%+ A1V AFZR A X 20%” A “YIR 300 F5EL X 80%+HRAT FMLATZ A2 X 20%” .

§4 SEARE

4.1 BE&Z2E (RESLFDH) Fn

FEAREEREELHR [ EHML
fEER H BAEHS | FR

w4 HRS5 i

L EEDUE T
BT, o T
SOATIRARIBIIL B T3
KIS IS ST, I B
. ZH . AT RE LG PEERNL, 2015 4F |
Xl = 2015 7 10 H - 17

Ll P —— A F ks, @ o054
A 4 AR B
L4, YT BT B 3
RS s B 5 3
e

Vil MRS RS, AEBL N B & A TS, “BUE A" AR A A
R AR E I AR D AR RS R A, LB WARAE A f e IS
B EL, “ BRI JohE A vt ORI FL (A% — FDs

2+ AEZF AL SCEMAT P& GIEZR AN 53 SRS BRI A RRLE -

4.2 BEANRE ) WA RSB FEM T 1503 B

AN, ARESEHNRET (PRI EIESR I 05D (A TF SIS
WREIBIFEHINEG) GEFRRESHEEHINEG M (QAIFERIETF R & F Bk
INED FEA FAEAEI LA TS CRER IO 2 R A ISR I B 2k (LOF) 45D
ANHAAT R EE I RE , AE WG RS ST SR e BEAE P S 57, 8™ i F2
WU IEAL b, OB RA NBOREBOA . ARG N, SeiaFRASES I, RAMBHE
BEFAH AR AT N, R TTEH . R G B A ST &8 RIEHE M I & & [

PUE

4.3 AR ZHEH UL



SIS 2 VR A ANIE SR % 36 4 (LOF) 2020 4E58 | AR

4.3.1 AP 5 H EHPATHEL

AN, AREEHENHRHAT GEFREEEEHEAF AT S 6 R TR (2011
FABITY ), e NI KA, @ RGN T A5 2L 55 TR AT AR R 2S5 AT
PAT, AP B A S SRR AL

4.3.2 REZHIT AR EHHHA

AN, ARGEHENERTAHRRAES SN AT, [FHRIASE 5 A
BUb I 5L AL Sy B AR SR 2 H SR ) 5% B 9 TR, A EET A B EAL S i P
D B [ 17 AN — MR A 7= i B R 2 HEAT RO B L %8, o w) T 4R 80 6 R R Bt O %, B
SRS i AR B 5 B AR 7 1 TR 240 58 B B R 5 B AT 5 AR 2H 5 A AR ) B 1 52
Gyo P AR BORAFAESS ) bR ImiE 52 5 H [F 181 52 S ANRAT I8 i 27 5 HINRAIZE 5, BE5 G
A2 Gy ALK T 3058 5 W W 8 30 2 W 2R WL 21 4 T AN AFAEAS 4158 5 FOR 2 A 28 ) 7T eV

AN, R T RE B Q15 5 AR 2 5iIE 1 5 58 5 o

4.4 REHA RS R FIAZIEL T

2020 i ERAT U — 4. FrdRIF k& E, BB MR IUZMI KIE T2, 2B
REFPAE—F LML RS BRI RN, e SE AR I 3 DU A I, T Ik 58 Ak P
W UMELTHEHU SO0 3 A 4 o BT [FIAE LR B, (E b TR s R et 2 TREREAN R,
Jie T Bk L N TS T

PG MRt AR R A N B KRG T I O R . K EX R HALRE I O B R
reys (R R SR A NS B M BGR M SE Btk AT s B b o gl %

LU IRE TR A, BRSEEE ARG A M B IR R AR S0, RE W O Rk 2/
AR N2 NFENAZERIES), GRS S R 2 B 4 . g E s iidis, ) H
PIRERES RPOT s KPR T 7 it B O TR S b LR 47, B EN& s
A WRAMMBD . WK ARG, ST WECE AR RSN . A ARRATT K
AT R A e 1, AR b BT BEIE

FEM S TR AT AR KRR . B A AR s T REb BUE O T2 3% )
o WRBEIZ, LAVHE AL TR, K52 mIHIES. MEENT. K
FERT ML AT ML AN 2 W] B Bt e 32 B 5 e 4 o JRATEE BEOGTE B V8 2 ST TR B, B 2 e ot A
S5 IniE L _EA DA R AT IS

B—kfEl, WEGEE S, PR, Pl matioR.

% 570 3% 10T



SIS 2 VR A ANIE SR % 36 4 (LOF) 2020 4E58 | AR

4.5 HEHINE S KSR

2020 4 1 R, ARG HHUHEIG K AR5, 22%, MG HEEAER T H -7 90%.

4.6 REWARZ SR A AR ST HETE LA

T

5.1 EIRESR A H R

§5 AR AEFHRE

BT T H

£ o)

R B BRI (%)

1| B et

4, 666, 151, 261. 38

93. 47

Horpr B2

4,666, 151, 261. 38

93. 47

SR

2
3| EEEm Bt

79, 608, 600. 00

1. 59

Hrpe fige

79, 608, 600. 00

1. 59

B SCRFIES

4 e E AR

e | e

SRLATA A 1B

JNE G

o
!

\

b

L SEWr a8 N A <

=

il %

RAT AR 2 B 1] G it

232, 467, 164. 65

4. 64

7

13,711, 477.00

0. 27

wil

4,991, 938, 503. 03

100. 00

5.2 MEIREITW A RKBER R A S
5.2.1 #EPARFEATIL 0 REFE A BEER R A S

(e RIE S|

~RE G

e B E L
%1 (%)

VIO NN e N 4

701, 851, 000. 00

14.13

Rl

i3

3,517, 843, 561. 09

70. 83

||| =

|4

L B0 YR BOKAE P Rt

I

LR A ZEN

19, 147. 31

ALilisk . A REAHEEOL

frE FE Ol

5 R AR AR BB RS

bl

258, 260, 000. 00

LR Ll ==l K2R R R s

Al

% 6



SIS 2 VR A ANIE SR % 36 4 (LOF) 2020 4E58 | AR

Lo |FSEARE % sl 188, 160, 000. 00 3.79
M RFEERE A EOR S5 17, 552. 98 0. 00
N PKFL SRR I B - -
0 [EERMRS. BIMHAMRS - -
P B - -
Q| PAMHETAE : 5
R |30t BRI R _ _
S |&E - |
At 4,666, 151, 261. 38 93. 95
5.2.2 EFREAT I R BRBR B R ERTHE
T
5.3 MEFARIZA R MHE 5 ZE ST = 35 FL ] X/ NEE P AT 42 iR =4 55 BA 4
e mEmem | mEan | KR G AR Gy || e
fEEE] o)
1 600519 HMNFE 4317, 200 485, 729, 200. 00 9.78
2 000858 iR W 3,900, 000 449, 280, 000. 00 9.05
3 002311 KA 10, 900, 000! 438, 180, 000. 00 8. 82
4 603899 JRICCH 9, 000, 000 416, 700, 000. 00 8.39
5 002714 W 3, 100, 000 378, 851, 000. 00 7.63
6 000568 PN B 5, 000, 000 368, 250, 000. 00 7.41
7 300498 IR A 10, 000, 000! 323, 000, 000. 00 6. 50
8 600887 BRI A 9, 000, 000 268, 740, 000. 00 5.41
9 000333 E 1M 5, 000, 000 242, 100, 000. 00 4.87
10 000596 LRl 2, 000, 000 228, 460, 000. 00 4. 60
5.4 W EPRILMRESF PR HEFRBRLE
e
e i ARbHE Go) E%ﬁ;ﬁf o
1 [ K fii 77 - -
AT - -
3 A e 60, 090, 000. 00 1.21
Horp: BUREME SR 60, 090, 000. 00 1.21
4 M| &g - -
5 A Ml 1 i % 5 - -
6 O R - -
7 A ERAE (AT AZ #af5i) 19, 518, 600. 00 0. 39
8 [ Ml A7 - -
9 Hoptn - -
10 | &it 79, 608, 600. 00 1. 60

% 7T 3k




SIS 2 VR A ANIE SR % 36 4 (LOF) 2020 4E58 | AR

5.5 MERIE A O ME G2 S F P FE AR/ HE P R RT LA SRR A

Fee | gl fizr 4R e (5 AfeiE Go

AR B B
EEEB] (%)

190304 19 i 04 600, 000

60, 090, 000. 00

1.21

2 128102 WK FE A5 195, 186

19, 518, 600. 00

0.39

5.6 R EARIEL 2 A MME 52 S F = HHE AR/ R P BT+ 48 B SCRAE SR SR

il
AT G AR ARIFA B SHFIE TR o

5.7 |EHIRIE A RME SZEESTHEEIMHEFRIIT A e R ERE H 4

ARG AR R AR AR

5.8 MEFIRIL A FCMHE 5 E S B F#E IR/ HE 7 BRI T A2 BUESR B A

AT G AR AR AR AT BGIE

5.9 R SARAH G BB HIBHR I 532 5 B L U A

5.9.1 AR AE: S BH KB S St 2 B 4N
I GAIR T WA RS A BRI T

5.9.2 AH S B I KRR BUR

RIEAIE SR GG RLE, AREERTEH AR5

5.10 MEPKRAE SRV ERBARZ BB IHA
5.10.1 A E AR EBOR

RIEA I SR G ERLE, ARG AL E G

5.10.2 R EHIR A BB 0 E 5 R Ke- QAN 40 25 B 40
ARSI GAIR T WA AR A E G52

5.10.3 A E AR B IR
AR HE 4 AR WA R R E 1S

5.11 FERHAEGWEMIE

5.11.1 AR SEFKE +LIEFNRTEAEHRE M IR ER I REE, &K

FEIR S i HET—FEAR B ATHER. LTRHEE.

AN 3T P A B < BB 1 B A4 RS K R AT AR T ST 5 A A B AR R g )

BTN B AT 5T AL TSI
o8l 4k 10m




SIS 2 VR A ANIE SR % 36 4 (LOF) 2020 4E58 | AR

5.11.2 ZEERMI T+ LZRERTBHES SR E R FIERERE.
AT GBI AT A4 IR AR H 2 e 1 [RD IR 1) 4 R I 22 1

5.11.3 HABFE =R
5 B S GB)
1 (fFEHRIESE 1,353, 937.91
2 |NUGERBEHEAK 213, 363. 84
3 AR -
4 |RCRLE 1,492, 189. 07
5 [RIYSCH IR 10, 651, 986. 18
6 | HARSIYEK -
7T (RS -
8 Ml -
9 |&it 13,711, 477.00

5.11.4 EFARFFA B TR BIF I AT 85 #5135 B 4
ARSI AR WA ST A AL T 52 BT o] S e 77 o

5.11.5 B FARET 42 B IR AP AL TLE Z IR 00 1t B
AT AR IR AT+ 44 R T AR RUE Z IR D

5.11.6 FRA G ERIFA S FHRER S

T
§6 HHARESHFHES
BT A
e 15 1A A 5 4 A B AT 4,581, 524, 901. 69
15 A A 1] 5k 4 0 HR D) 47 5 734, 157, 421. 83
el e A 3 S ) 3 4 e TSR ] 4730 2, 370, 980, 140. 22

i A TR) 35 4 97 20 AR S A0 (O B0
/DPL <=7 IHA)D
15 B HA AR S 4 4 AR AT 2,944, 702, 183. 30}

s B B PG AT, BRI B F
§7 Z&EENGHER R SRELEERHN

71 S EEAH A ESHIRIIEL
e S A SIS GF Sl RS N i o

% 9T 3% 10T




B I 5 25 VR A AU 0 04 (LOF) 2020 5E585 1 RS

7.2 ZEBENZHBEARERR AL ST H WA
HEEPAARWIARE G R ef AR,

§8 I H IR M EEFR

8.1 REHNE B HEREZSHTULHIEDEET 20%H 17
p

8.2 MR EE FR A ERF R
o

§9 HEXHBE*

9.1 FEXHEX

Ly AR M 45 - SOBK 05 2 I 2 AR B 3 4 (LOP) ST SO
CRBHAC I 2 TR A BIE R R T 6 (LOF) &G
CRMH I 28R & AR 4 T 24 (LOF) 53D
CRMH I 28 TR A AR 4 BT 24 (LOF) FRE ML)
v S IR T < FAT R A m e LA BB A R E R
o HARTE P ERIE S SR T AR DA TF I ER B S A . 8 RS Rl A4

[\\]
v

w
Pl

o~
7

o1

»

9.2 TR
DL & B S IAE AR S E AN A ST

9.3 &I H R
P oE F AT AE SR A I B G SR 1

R KBESEHTRAT
2020 4£ 4 A 22 H

% 100 k£ 10 3



	§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
	5.3 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




