TS PRI L IE BT RAUE SR BB
A&
2020 4E58 2 EEME

2020 £ 6 H 30 H

EE&EEN: LREEELSEEARAA
EELEAN: HARIESEROERAH
WEIXHHR: 202047 H 21 H



TARE AR G AR B FOIE SR Bk 4 2020 £E57 2 TR,

§1 BEERR
R AR EF S LEFORUEARR S I OB AR BOIC . R PR B 8N,
FExF H N A E S HERA VAN 58 B MR AE AN ) S DA
FEIE N IR R AR A RIREAR S S FHE, T 2020 4 7 3 17 HEK T ARE
I S5 4R bR PRI R H AR EFNE, REEZABAFERRICHE. RS
#H RN
FEE IR LSEEH . SR 5T i R U B S B 5, (HACRIER & —E A
F G STFAMURHARRI . B KL, 58 AEAE H 55 SR A2 B 1 A
2 SAINEE SR TR
AR I 55 ORER Z U
A|EHIE 202044 A 1 Hig% 6 A 30 Hik.

§ 2 E&P MmN
B4 TR CARHEFR LR 53 )
By A feITAR AR REHE
B FAY 164819
HegriafE =\ FATIFF R
He A RARH 201547 H 9 H
A AR 4 AL A 27,841, 841. 77 4}

KA TR AT BT, I 2 B e B BT A S A T AR R ) i
FE, SEEUNAR TR B BORER . B R E, A ES
BBt H AR W R A EAT Z2 A AN RS RFAE R e 8 T -

ARSI G RN E A R A S, BIHLIRAR (1 F5 20 sty iy ol S A
HAY RIS R, IR AR TR RO IR S A (142
ENREAT AL RS . (HPIRFIRIE DL CAnTismi st A 2 o I
PRAIB ) PRI S TERA L BHENBEEN, EeFHA
Keis I HAR & B AR B AR G e PR Bt 4, JBRT
BB SRS FIRENE HARR BRI ARG XAR TR B IR ER H AR 2 )

oo 3 13T



TARE AR G AR B FOIE SR Bk 4 2020 £E57 2 TR,

A5 e R R 5 500 B P I v Ao 3 i 8 P PR R 21
PIE AL 0. 35%, i 2 BEFEALIRAEZZ AN L 4%,

HERR R L 8 B R 26 X 95%+ S Rl LI B 3 ¥i% A7k s v

N E €31 & (BUE) X 5%,
ARFEG B TR S, T U 5 U o v TR S B
G MHRESSRMNRE S N AESIENRERIES,
K e g, IRERRIOFRECGEIL, B AR N IREER R T
Weas, SRS A b T R S KU AT B o A BE G 9y
G E W PRTE T ANV B0EAT AN [F) 19 RS R 2 AR AE . T ARF R
A B AT GRS« ACTUICRE FORFAE s TARIAMR B XA A &

JRURS AL 2 R AE JRURE i TS 2 FROARFALE

LA UN TR S S FA R A F]

HEFEEN FHR UEZR A A7 BR A 7]

B A R B TR PR A i IR B i PR

MBS R FEE A S A 150323 150324 164819

IR N R B

LIRS

2, 825, 593. 00 43 2, 825, 593. 00 3 22, 190, 655. 77 113

§ 3 EEMFSEIFMESHERI

3.1 EMEIEh

Bhr: NRM
Bl ESE TN WEW (202044 A 1 H-2020 £ 6 A 30 H)
L A L SeBi 2s -836, 415. 57
2. A HAF]IE 2,016, 236. 44
3. IIASSF 35038 4 A B AR BT 0. 0858
4. BRI T 1 21, 639, 708. 37
5. HAAR JE A A1 8 0. 7772

T 1 RS SHR AT AW B 5 2 a1 5 T2, T 98 A SRRt K 2

T Hrases.

2. AW S A A T A

EAWAR N BBlhas . HAboN CR S 2 seirE A2 sh i)

HIBRAN G SRR RO AT, AR A3 EL B N EA30928 Fo 1 (A8 B2
3. AR AL B S IR — H . T4 F 75 AT 332 55 3 55 H

% 3t 13




TARE AR G AR B FOIE SR Bk 4 2020 £E57 2 TR,

3.2 BEFERIN
3. 2. 1 ARG IR S MBI ERN K E 5 RSt LB R 2 2 1 LU
‘ ‘ | sl
PR | KR | D | i
e o ‘ felgEEls | 0-© | ©—@
® | 2O |fKiE%EG
#HED
HE=1H 12. 04%) 1. 10% 13. 98% 1. 16% -1. 94% -0. 06%
£ H 3. 94% 1. 76% 6. 69% 1. 80% —2. 75% -0. 04%
TE—5% 7. 94% 1. 41% 12. 20% 1. 45% 4. 26% -0. 04%
o= —-26. 89% 1. 39% —-19. 95% 1. 40% -6. 94% -0.01%
5
-43. 38% 1. 58% —22.27% 1. 66% -21.11% -0. 08%
AT S

3.2.2 HEES A RAEMURES RIHFER KRR K H S RS R R
R

TERAFIEFRTLIE RS B R (EIE R R 5 R 57 o B vl s R B 7 s E 3

X
30.00% 'f
20.00% 'w A
| r I
mm%q , :
My A N
0.00% * dﬁ o r-*"‘ ‘\"ﬁwvl Preas" \ 'L‘w\
| r ,{“1 [ v 1? v‘ rM “ x
10.00% f k \/T\ﬂ
o lfn) I 0™ f/vv\/'
-20.00% ' 3 ,
f ulw WV M,\w A W, !\,m‘ A ,n A
-30.00% \ o w«,f oy M LR
-40.00% ﬁm\hw
-50.00% %ﬁ’ i Mﬂ‘\wmfﬂ
-60.00%
D o™ L (@2} o e (2] < ~ o o ()] o™ Lo (=] (a2} O o < o
o ) Aol Al o o N [ ] o Al - - [aN] o o o o - - o
N & = & R S & B b o+ A B bt d D A b
S T 2 9 %9 = 9 9 9 = 9 9 9 = 9 9 9 - 9
o [fe] O (Vo] O O ™~ M~ M~ M~ [=e] [=e] [=o] [=e] (@] (@] (o] (@] o o
S &5 o 5 5 o5 o 5 5 &5 o5 5 5 5 5 &5 5 &5 8 8
~N N ~N o~N o~N o~N N N o~N o™N o~N o~N N o~N o~N o~N o~N N o~N N
|- TEREF R R R h AN K E — TRPEMEE I R R R il
1. ARESHESEFT 2015 7 H 9 HARL.
2 MIERESEFAE, ARSECH N6 NH. BEREYR, KESHRA/FGEEEH

KT BV KB IRBIRE . PR TR 08 e AR T 58 /0 90%,  Horh 88 1 ihiEsg
DR M8 BB R 2 28 3 IR FR) B3 7 AMIR T AR L e 0 1 80%, AEMAZ &) H HAAE BRI

Bo4T 3 13T



TARE AR G AR B FOIE SR Bk 4 2020 £E57 2 TR,

RIS AFHNN L S IRIEE)E, Blesi 2 H A —F N NBUT R MR TR 37 13HE
() 6%, HPI e AU E S & AR RESM NI BERITE. BOE AR T
HL 38 L FF SR RN A DA B RE

3. 3 Hethigts
o

§4 BEAME

4.1 B&LE (RESELENE) N

fEAFE G KIS EHEIAR | E25 Mol
EEREE | BAEHE HERR

A | WSS L]

2008 I TARTG(E, 84T XU B 50
Srfl TR MM, IATFEEHE T o5
RIS, 2011 4F 10 A 18 HEAHLT
THR FUEYeA ETF 4344, 2012
10 H 9 HEAAE THRIRUELLF] ETF
FeI 424, 2012410 H9 HESH
fF TARVRIEZL A ETF St 4L &2 0,
2015 £ 7 H 9 H & AT THHE HilE
RPN FEE S R F e I 2, 2015
7 H 9 HEA AT T A E Tl H REIR
B PIE I EZR, 2017 4F 12 H 25
H 2 A4 TS GV ARZE 5 BT
L ARIBHOE R T R &2 2018 4F 3
R H 21 HEAS4EAF RS LR A 5 7Y
HEIA 2015 4E 7 H 9 , S s L1t e \

e! - 124 RGO R P i e e S h &

TREL B

1A
T@ﬁ% " G 2018 4F 12 A T HESETH
o Fiofi A 50 5 5 PR S BOIE 4 5

FEIEZTE, 20184 12 A 25 HES
FEAT TARIR(E B 50 22 5 B de
IEFHR RS RS &4 . 2019
10 H 17 &S, HAE TARRME HIE
500 52 5y B TP AR HOIE I3 42 0% H 4
S22, 2019 4F 12 H 19 HE4, H{F
TARER S RIE 100 22 2 B i de Z0iE
F RS A 202042 A 18 H
B4, AT TAREGS FlE 500 28 2 BTk
IR BOE R R S S 4

;2020 4 4 H 24 HES, {HF T4
B S 5 IR R B A & A 4

@
=
t
=




TARE AR G AR B FOIE SR Bk 4 2020 £E57 2 TR,

2T, 2020 4E 5 A 21 HEA, $H4ETAR
mFEA”%ﬂﬁmﬁﬁ#& 7t kG Ik
PR A A 2T, 2020426 1 HES,
FHAE TARHR {5 tHiE 800 22 5 B i 45
EAQTIE s St S b LI

e 1 AR 5 R AR A H BARE 8 BT S AT R 390 B HR 19 AR A PR
A5 5 RS H 3
2+ MEFFMLRIE SCEMATIE Sy GIEZF Aol N 52 BEA% 7 BN A SR ALE

4. 2 BE ARG A A E B /EEMTEH A3

AN, AEEEEN AL QEFRRRESE) A REMEM LSS, HE5E
VOB I SR IRUE , RIRIRSEE N . B ST R B S 57, 24
il RS (K 2y b, O A A AN VER R R R, T 2 &0 B A AR 1T 9.

4.3 PR GEF B

4. 3.1 AP G BERHRATRER
HT AT EAEEN, AR SRR AR, B A IF 265 5. R it et
PIRIAT N, AT GEAERSTE) « GFEAMREENMALILE S B E)

GEFMRAENMATE R RIS HE) « GEFRREGE A T AV 5 5
TRREI) FEAEMA AR AT E, € 7 (O PRESEHINEG - (RELS EIEEET

) A RVE RSB A A PR T IR RAR I RLE IR R SRS R R I AR
PrAg AT I AS Z RO, AT REAFAEIRA T . A il S v s SU AT . AR5 1,
IR AL A DLSE ORI, A2 R0 2 BRAN 2 BLXT Al —IESR A A R 52 2 76 SR 2 55
BRALE, YR T RGP PSRBT, SCI T AT S RIEEABIMKE
Ul HASHE G A S G 5 AT G BN AR B (0 A 350 B 20 65 2 RDR R AR AR L 1 S 122 5
LAEXAE Gy o

4.3.2 REX BT ANEUH
AR AMEHAR NI T ELZ G WEL. KREHN, RARIEREHES S5
AFFFEN R H IR 18158 5 B85/ (31058 5 B AR I AZAIE 55 24 H S 1) 5%



TARE AR G AR B FOIE SR Bk 4 2020 £E57 2 TR,

4. 4 HE N E SRR T RE B EL T

AR A, RS IRERRZ A FEORYGE: 1) AR 20 Bfy ISR s
3) FRBRAR B BE IR 4%

ARG NIREE S, ST REEREE S RMESR, e Bub v s, il
BB INTAEROR, M MININ S3E G IRERR ZE IR 2R, 4KSE 5% TR 5 < i BRI R 22 45 172
BURIKF

4.5 WEHAESHNL SR
WG, ARESFEIBKEN 12, 04%, MG LBHEREI A2 13. 98%.

4. 6 MEMARSTHFAE NBRES T HERE Y

AT SRR N B BLESN A TAE H G 5 @K T 5000 J5nitEi, MRyE 2014 4
8 H 8 HAER (ATTSHEIEF SR B EGIS R E B INE) B+ — % AERI AT, n CriE
IR RTT S IV RAE L.

§ 5 BHARHRE

5. 1 IREHRESHE=HEEM
FFe it H & () i 4 S BRI L] (%)
1| B e 19, 907, 161. 01 61.93

Horpe RS 19,907, 161. 01 61.93
e E - -
] 5 WL 2 $E - -
Hr: figz - -
AR SRl - -

4 e R - -
RIAT AR S A% TR - -
SEN IR Gl o = - -
Horpe SR I SN IR 5 4 Rl E

i)

B |

H

<

AT S H &A1 12, 230, 573. 89 38. 05
HAth %= 4, 960. 70 0. 02
fann 32, 142, 695. 60 100. 00

Ve IO TN R A0 i S B A B T A S ST REH R 2 .

5. 2 MEHIRBATW A RUBER B A S

% oTu 13



TARE AR G AR B FOIE SR Bk 4 2020 £E57 2 TR,

5. 2. 1 HERRIBEREZITULARORABRERRAE

(%]

RIES

KRME Co

i 2 4 B B BB (%)

A

P N4

B

R

C

il 3 b

13, 398, 786. 89

61.92

HL T R BOKAE
DA

2,875, 787. 64

13.29

i b

557, 168. 40

2. 57

R A

SCEIE . AR ATEENL

—| S| T

EXERIE VA

—

5 R BT ANE BRI
S5k

771, 972.00

e Rl

i 1l

L G A 7 55 Al 55

P Es NS4

UK SN A L0 B,

2,082, 186. 08

i RIR 5% B AT AR 55l

HUE

TA R T AE

S AR E AR R

"o |T|Io|IZ2I=|0N|w

Gt

221, 260. 00

aif

19,907, 161. 01

91.99

TE: TP NSRS E 2 e B iE R LU 2 I AN 5 ST T REAT R

5. 2. 2 REWIRBEBE AT RIOFABRERRAE

T

5. 2. 3 WEMIRIAT WL/ REBBUE R BB ER TR A S

T

5. 3 R & BRI A ARME S E ST ™ 3E B DR T4 B R R B A 4

5.3. 1 |EFIREBI R A RME S E ST A B D HEF Hr 2 R

B4

F5  |BEAE] BEAR | BE B | Al Co) | AEEFEHEEG 0
1 600884 | AZIZMity 21, 800 257, 022. 00 1.19
2 601865 | AR3KAF 13, 200 248, 160. 00 1. 15
3 603806 | ARy 4,807 239,917. 37 1. 11

% 8l Jt 13




TARE AR G AR B FOIE SR Bk 4 2020 £E57 2 TR,

4 601012 | FEHERAAY 5, 882 239, 573. 86 1.11
5 300751 | RN 800 237, 568. 00 1.10
6 300037 R 4, 300 236, 758. 00 1. 09
7 002459 | fhEAHY 12, 500 234, 750. 00 1.08
8 300014 | fz4hRE 4, 862 232, 646. 70 1.08
9 300724 | FEAEMAA 2, 600 230, 178. 00 1.06
10 300618 | FEEIELHY 3, 680 228, 233. 60 1. 05
5. 3. 2 MEHWIRBIRB R HA RME EEEE B =18 LB KRR B RT 42 B =
BEEA4
To

5. 4 MEWIREF S @M R HEF R RAE
REE G ARG WA RFFA 677

5. 5 WG BIRIE A SEMME o5 G B 13E LU AN HERF BB 1042 37 B3R A 20
ARE ARG WARRFFA 67

5. 6 M5 HIRILA SMHE GG T 3E LB AR BB+ B SCRRESR IR
HA 2
AT AR AR R FF A B SCRFIE S

T IREFARIZ A A 5 e B 7= 8 H ) K/ BT T 44 Bt R B A
ARIEGAEMRRFFH )R

()]

- 8 IR HARIZ A SOAME 5 ZEG 7= 8 H) K/ BT LA BUE B3 BT 48
AT AR AR AR FFABGLE

()]

()]

9 MEHIRA RSB R HIBAR L 5 H oL i

()]

- 9. 1 MG PR A S BB BB LR B0 15 21 B 40
AR GAREWIRARFFA ARS8 H, I fia .

()]

. 9. 2 FEGBR BB B K BTBUR
AN, AR BRI PO T R

[$)]

- 10 A RARAZ ST T K E FUH 3L 5 18 0L i A

29T 3t 13




TARE AR G AR B FOIE SR Bk 4 2020 £E57 2 TR,

5.10. 1 A3 H U B R BUR
AR A, A EARIEH E U TR

5. 10. 2 AR A EE S8 B # H AR Bt k- A5 28 B 4
ASFE AR AR FAT H G S vt th e it .

5. 10. 3 A3 E R BH BT B B VP
ARG, AFE S IS R B AT R

5. 11 EAGREE

5.11.1  AEEERWAI+RIEFHRT EARRPRE H IR E IR TLRA
E, BEREGHEE BT —FERNZIATTER. LNHEE

JIT PR 553

AR, AT R R, RGN E [0V 50 VRN x G o oA Ak o PR 5 1) PR A 1R S 52
NBEY REEH THMERIRE IR, MERRIRELE Y 14.40 I, 8 /1
e, T 2018 4 1 H 22 H Ewijitil; JRXER . REE. BREEEL 18 /MR BR R I AR B RR
B, RRIRESE N 10.8 i, 6 ik, 4.8 Jilk, T 20194 1 A 21 H EWii@E. HKRT
RASHT CONPA B SE TR (2018 45 11 JFIABTID) 28 1.4 k. 3 2.2 56, 55 3. 1.5 5158 3. 2. 2
FHIRE - Heds T ATFRIE, P BEOUAL B

2+ HrEiH

AW, AIEGRPAFE I, 2019 S EEFFANENIE, SORREE T H 16 HZ
BT e PR RV STy o il TIRACHT (SR Eri i) 26 2.1 56, %5 11. 3. 1 5/ WIRE, a7
AT, I BB

ARHEG X LIRS R T ERERAR R B A B BB, B ORI AT A R R 1)
FEER

5.11.2 EERENHI+HBRERTEUES S FMEKEEREE
A S BB AT A4 BR AR 2 1 R LRE 0 2 A S

5. 11. 3 HALEF=H Bk,

| x5 | ZR | 28 G

107 3t 13

=



TARE AR G AR B FOIE SR Bk 4 2020 £E57 2 TR,

1 FHARES 2, 568.97
2 |MUGIERTER K -
3 MU A _
4 BRI 2,391. 73
5 |MZUCHRIEER -
6 AR -
T FREREH -
8  |HAth _
9 |&it 4, 960. 70
5. 11. 4 i EWIRFFA B4 T8 I HA i v 35 4 7 27 B 48
AR B G AR WIR R FFA I T 5 B vl 5157
5. 11. 5 i EFWRA 2 I B AERURZ PRI M F1 138
5.11.5. 1 #E BRI 5142 IR = P AR AE T8 SZFR 1B 1 [ Ui B
T
5. 11. 5. 2 45 BAR AR IR 5% B T 42 IR B2 AR A7 AR 00 38 32 FR 1% 1 fr) i B
T
5. 11. 6 B & AHAME HE AL RR T 5
T
§6 A E &S L)
BT Ay
i H R A ity R B i IR
i WA A A0S A0 2, 829, 588. 00 2, 829, 588. 00 13, 696, 272. 54

7 1300 1) 5 <5 5 H D 4 A

23,885, 578. 78

Wk - 1 7 19130017 i < L 7y 5

15, 399, 185. 55

T ST IR) < R 1 A2 B B (A B
UL <= A

-3, 995. 00

-3, 995. 00

7, 990. 00

e ST AL < 03 B0 A

2, 825, 593. 00

2, 825, 593. 00

22,190, 655. 77

T 1. o0 BB AR BN AN ik i = G An A 8] HOBC X 48 03 B0 S 3 SR B AR AT, A1 75 IRk < 1 201

SN = AR i AN

2+ T HYIIE) A B I S LR AL RN BT

B R ST A] i <5 B ] 473 B0 25 e 4 LA A

o1 FE 13T



TARE AR G AR B FOIE SR Bk 4 2020 £E57 2 TR,

§7 ZEEEANGRHERTREBRRFEEREN

7.1 ZEBEAFEEEZSHIRFER
.

7.2 BREEENZHEA R SRR AEEST S HH
.

§8 MBI HE R RN IMEREE

8. 1 ME N E—REHFTFAELSMH LA B SHEIT 20%1)1F 5
% B 1Rk IR R
/ﬁ z % z /\"’ﬁ\/ N A:-Ia‘/

e SRk 31 A A B A A e

= o ‘ )

S 17 | B G A Bl kT 20ntt | W sl W R | s

ol % o 6 ] W B W | o

" 1 120200610-20200611, 20200629-20200629 —19, 593, 220. 34|19, 593, 220. 34 - -

¥ 2 20200610-20200628 —-13, 241, 525. 42|13, 241, 525. 42 - -
3 120200612-20200615, 20200623-20200628 -1 9, 000, 000. 00| 9, 000, 000. 00 - -

M

A

72 AR AR
RIS RFA NBONEY, (AR MBI S XU, LR Bt 33508 S Ui as BRI sh 1
KU o
8.2 WMBHEHF RENHMEERFE
TARES PR P2 A8 B AR F B 4 LLB T 2 5 SN TR e aiFia A ks, &
W R T 2k TS BRI B FOE R S & B FA RF TN R ), S
Ryt b A 2020 4F 6 H 22 HARZ 2020 4E 7 A 17 H 17: 00 1k, 3T 2020 4 7 A 20 Hi#4T

e

§9 BAENXMHER

9.1 BEBEHHEZF
1o A ENIE WS 2 v 7 TR AR A IR ER P2 ML 8 050 PRI 35 35 0% 3 4 4 FR U 1A 0S4

2+ (CHERE FUEA R AR B PR R B e e B )
%1270 3% 137



TARE AR G AR B FOIE SR Bk 4 2020 £E57 2 TR,

w
v

(CARER S FPIER R FE U SOIE T3 B 3
CTARER S FPIEA R EFE U SOIE T3 B 3
N A YN kg ki N E LN
v IESFRE NS BT B U
v RTINS SR E B LR A I T

FEED
HEUH D

&
&

=~
4

(@)]

(o)

-3

9. 2 FFBUHE R
4T NS AT .

9.3 &R
P TR ) S 2R AT ] o L RT7E SR AR SIS, 74 BEAR IA] A A5 b3k SCAF 1 52 B

THRmMEREEHEARAF
2020 £ 7 B 21 H

o137 3t 13

=



	§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
	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




