FREREREFNIEFRERS
2020 F5E 2 IR

2020 &£ 6 A 30 H

HEBHEAN: LRHESETEERAF
EETEN: PEERBITROARAF
WEZRHHRE: 202087 A 21 H



AT {5 PGSR 51 05 2020 4R5R 2 ZRE 4R

§1 EEHRR

HEE NN EF S LEFRIEARRS PR RICE . RSP B R ig I,
FREH A LS L AERA AN 58 BEPE AR A AN ol ST BVE R DT AT

FEFEE NP EE TR A IR A RREAR S FRME, 7202047 H 20 HEK 7 A
W5 I S5 bR EHERIAB G H SIS NS, NN R ECHE. 3R
T B ORI .

RS LSS H B 53 1 J5 08 BSR4 5, (HADRIER: & — E & A

FEG I A SO AR HARR I BBH KUK, 53 7E M BB Y ST LA 40 B B A
Fe G HOFH S B SR

AR I 55 BORER 2

AR 2020 424 H 1 Higx 6 A 30 Hik.

§2 B& M

B4 RIFR AT 15 F R i 05
H4 ARG 001751
AN T 001751
Y (SR LTI iR
EaAFAMH 201549 H 8 H
35 AR I & A0 11, 050, 943. 00 £
RIS H BT et ettt
B HbR W TR RC B, e H] AR TR N & E S 5

BB, 1SR S HE R R BRI

KIS T HIER 2t Wasth UL s,
FE P XU (KT RT3 774 SEBL B R A E HE 4
FEFHES, ARG MERGONE. Bk
AVRVSLT BB B AT SR R 77 X S S a = R N il
B S P ZE s AT RO WIS S, 162 5tk
R IR T I TE, AERA DR BT R e 4 {EL ) i
b, BN TSR E, S S S
BFEME R I BT I

HARS B AV E IS5

Ak £ e A e R A

AT RO RAESF I G, KU 5 XS
IR HAC 2 5 I THREREE, BEMES, sTRITYES &
TUEFR BB AR G LA PP R XU AL AR AL 1 A A

¥ 2 00 213 1



AT {5 PGSR 51 05 2020 4R5R 2 ZRE 4R

HEEEHA RS EHARAR

HEEEEN o ] R BARAT IR A PR A

TR R HE L R S RTRR AR {5 T 98 A ST (5 3R C
B WAL AL B 001751 001752

IR N IR 2 S < 40 S A

8,102, 891. 58 17

2,948, 051. 42 43

§ 3 EEMFRHRIENESHERI

3.1 XEM & atn

Bfr: ARt

F B 55T b WY 20204 H1H — 202046 H30H )

AETE A A5 A A {5 3SR C
L. A Se I 60, 870. 97 17,733. 22
PN I 293, 462. 80 92, 895. 17
3. IR 3 4 A BUA HA R i 0.0314 0. 0299
4. BAREEG T E 7,428, 934. 68 2, 650, 230. 36
5. WIRESMBUFE 0.917 0. 899

E: LA s B e fe ik e AR SN . B RE

BRAH IS 2R Ja R A, AR A3 C S p i a in B A o fe il A2 sl i .
2. Frid i e SHEAR A EAE R NN 5 2 e - I A, TN Y SEBRii e /K122

HAtle N (ANE A SAEZ D 1

KT AT,
3.2 &R ERN
3.2.1 AWMEWES LI ER KR KRS RIS LB R 1 8
AETH (5 G E A
" FEE | ENKER | kgt | kgt IR . B
B v | mezo | mraxe | smmsze | OO | @7@
E=AH 3. 62% 0. 20% -0. 39% 0. 13% 4.01% 0. 07%
o EAAH 3. 73% 0. 29% 2. 52% 0. 12% 1.21% 0. 17%
o4 4. 56% 0. 26% 5. 42% 0. 09% —0. 86% 0.17%
A | -13.98% 0. 39% 16. 96% 0.07% | —30.94% 0. 32%
H 3 45 1A
-8. 30% 0. 33% 22.71% 0.08% | -31.01% 0. 25%
o s G e
TETE (5 358 C
el | EBKR | SR | S e Rk
g | MEH ) REDRICR ) ARESRIEECR LR -0 | @-®
KRO | HHEE® | HREFEO | mXihxEZE®
E=AH 3. 45% 0. 19% -0. 39% 0. 13% 3. 84% 0. 06%
T EAANH 3. 57% 0. 30% 2. 52% 0. 12% 1. 05% 0. 18%

L

3 7 13 W




AT {5 PGSR 51 05 2020 4R5R 2 ZRE 4R

o Fe— 4. 05% 0. 26% 5. 42% 0. 09% -1.37% 0.17%

= | -15.03% 0. 39% 16. 96% 0.07% | —31.99% 0. 32%

HEE A

R A ~10. 10% 0. 33% 22. 71% 0.08% | —32.81% 0. 25%
X 7

3.2.2 BEEEFAEMURES RIHHEH K RRD KIS RS RE A &

AR F B HE
AZLEE O 0 BT PR 32 5 W] 4% bl A BB 2 32 1 g sk e A LR E

0.00% A

2015-07-01
019-09
g9
2020-06-1

2018-04-224}-4--
8-0

2018-10-134 -

019-04-0

TN = L Pl | SO IS SRS SR SUSR

-
o
;
w
o
-
_
=
ol

2015-059-08
0951 2-0d -t ommemmme oo
]
]
D0 F-05-0 ot emmmmm e

[ag']
oo
[ ]

1 1 1 ' 0
[1=] w (=] =] [
—

[}

-

[} [}

.
L

— RS RE G GYRUS TR P AR s — Al g R e b i




AT {5 PGSR 51 05 2020 4R5R 2 ZRE 4R

CEZBeHk 0 0 2 P iR 38 5 [ 3b 4% b B R RS i 38 1 P sl sk 355 LU IH

24 98% - i i i i : : : i i
20.82% T H H 1 T T T H T
16.66% : : : : : : : : :
12.49% 5 5 R 5 : —
8.33% : : : i : : : : :
4.16% 5 5 ; S R 5 5 foeencd
0.00% - ' : : ' ' : : : ; : :
4.16% {f-- | | . i e —
8.33% ; T T T 1 T T T r T T
12.49% : : : : : L L : : - f
16.66% I t t 1 1 t t ' ! t t 1
w = B b L D L @ = o @ m o @ w - o o @
= ‘:Il '.'I\l l.'l\l '.'I\l — - [ ] ‘:Il l."l'.l l.'l\l [ay'] - — ‘:Il CII = '.'I\l l'l‘l - —
o L] L] [y [ux] — (5] L (] L) -— =T [ ] -— =t == (=] [ ] m (1]
S - 9 2 9 T 9 9 9 ¢ 5 9 5 - 5 o 5 8 - © o
o o w w w w == == [ == o (=] o o (=] o o o o ) ]
- = = = = = = = = = = = = = = = = = = © @
] [ ] [ ] (o) [ ] [ ] (o) [ ] [ ] (o) [ ] [ ] [ ] [ ] [ ] [ ] ] [ ] [ ] ] [ ]
L] L] L] (] L] (] (] L] L] (] L] L] = L] L] (] L] L]

[} (] (] [»

[ — ot 5 AR L et — b L R M R
H: OARFEGEFEAERH N 201549 H8 H.

O (eSS RGAFIOEA R RS RS AR WE, ARESMHEIEEFZNE
PARVE R AT e i e b, GO IR k72 RAT BT G AT S840 . MO BURT . S Rfit
AFfi AR RS PSR SR. AR AR RS o/l
FGE . I AIRAT AR S b L E . B A RIERAT BT IBEE (& b/ BAR S ot 2 v
UE 2 A% v T (K B 2E) o BIE A i R 77 DA BT I s I IE 4 e Vi 43 % 11 Atk [
SC i U F5 il bl (AELZB4RF 2 o R IE M 22 (R DO D o R MR R AL S LU Ry AR SR B i g5 %
P EE B AMIG T R4 587 1 80%,  Hrh B9 T5 FI BT I B8 7= 5 AE I S BE 4 B 1 LU Bl AR T
80%: S (B LU TH AN R 4 B 7= ) 20%; B R 1R A S BGIE T A ke I B 4 9 7
TELT 3%; DA EEII H A — 4 LA OBUR 23 I BB & T AV T BE 4 U 7= 14 1 5%, Horh B4
AFEGEESAT G FFHAES . MUCH RS . RIS ERRIE, HEESARERZ HE 6
AN H P EE S S T I E LU R A R A FER . ASSER OISR, S8 i & L
PR JE 4 A SRR LB I 20 5E

&
a1
b=l
H
(%
b=l



AT {5 PGSR 51 05 2020 4R5R 2 ZRE 4R

§4 BEARE

4.1 EG4E (REGEE/PNA) i

GHE G L TEH i3
% % E$%%W%ﬁjﬂmw WUEF: M i

SR AR A PR
5, hEEE, a5t B

HIe M HER. 2005 F 7 H
£ 2007 %7 H, #ET Ligae
B RFEARAT, (Eeft
VA AR 2010 4 7

HesM, A H% 2016 48 A, #IRTHmE
G- 2017 £ 7 WEZR A A R A 7], AR E
PUFE | B AR BT HslH - 10 FWEHTT EE . 2016 4 8 Hn
KERNRR NEF RS EHARAF;
Al 2016 4F 8 H 25 HZE 2017 4 7

H 30 HAAE AR A2 XUR i 75
B R EESEHY)
;2017 £ 7 H 31 Hig 244
AR A5 FH 3 o i o7 BIE 27 4%
TReREELH

4.2 EEAXR G AL RSB EERTEB LKA
ARG N, BEEEAAERELSMERA AN 8. BEEHEABRRI o0

NFEGHYIRAT NRAZE, Ry T (GReiR) S SR o FHIE -
4.3 NP G E R
4.3.1 AP 5 H ERIPATER

WEWIN, RESEHENHEIT T GEFRRESEEAF LA TR HHIERFEIL) M2

AW A PR G, ERETT T IRRE . R PATES DI, AT il
e
NAEVESHVE BT SR E M TRONR & T 5, @B SRR, ik

I

BRHAG A TPREV IR, AL TRRTREN =,

X AT T SR A SR Z AT AT ML o, B RGP A T8, T
ARG A H R LSRRI 4 B ahd T i, RSN, RENA TSR
BAERE, RMIFFEHL HXIDINTZ G5, AFKIE GEFFR R R E A AT

M

%6 W 313 ;W



AT {5 PGSR 51 05 2020 4R5R 2 ZRE 4R

SR FEIL) MAR NI WS HIMRME, BREBRAEZH AT LS
PATHLZ o KT LA T 44 SCHEAT 152 5 A A48 AT 70 BE A JEU U A A I S - BR8] 20 P ) s I
BRGAG AT B RSN, 7o, PSS AT G EPAT B R A, REBLRE
Rl

N FHE RSB IS AT AT AR b, ST BEAAARNFED (1 H, 3
H+ 5 H) WKIR A S KO @ SO 21T 7 TR, geih TR G, A5
W, RIBUE R AT BRI DL, 2~ =T B2 g AR 2 A AT .

4.3.2 RERX HTAKIE N

NIEIGAT N, AR RBBAS, AFBE T (REZSEHINE) , WG R R
ST . ATRESPEUR AT S ] eI o ot Faris 55 7 WSS S AT A 1 5 e AL s
ENE Ll

A A AR PAT 2 TR REIE, RANAIE AR E LT AR AT AR
PR BHES LA AIT N R B RIASE S, %I AR S AT (3 5 S B0 B
MR H I A 7 s A [ B 58 oy B R RS 24 H RS & [ 5%.

4.4 REMAE SRR RSB/

TEFREDCK, PEZEERERE R, B LTEM A, @ RAUEE BT, B
SUt ey WL R BT, ., MR R S, EE TV R RRED BT, kA
PR — T A KR . NGB A BON R 2%, RIS N =, B
XN IR AT) 7 B T

TEERAMPIRGUE I BB . 4 H A RATR NMRAT E FIFEAE,  IF N ISR LA PR AT
AT A ME 5 R, RN 52 SR S5 R O i b AR BRI, SRAT YR BN 1 D8 s 1) S R i
W TERDLARH 7e s, BeRRER. 5 APk, MEER TEM i, EERWAFFER
o, BT MBCRXT B KRS, B 1E BE e s R AR OGRS N, BURIA PR R R A, R
A BT

fFmA i, SRR A BORIES, 4 A MM BRI R, 10 FHIE A%
fih e 2. SBHIRALACT s {H52 5 A4y BOREFHIRDLEGE , BORAPRMETA A2 E R Z 5, o XU A
HACP TSR] AR T
4.5 REHI N E SNSRI

S AR IR AR 5 R R G057 ROE SR B R 6 A RMBUHED 0. 917 I8, M@l R iH#E
N 0.917 7o, HeBMHHEIEKFIY 3. 62%, [FIHE el G LR HE A e 50 -0. 39%, AJEIE

7 13 W



AT {5 PGSR 51 05 2020 4R5R 2 ZRE 4R

SO HIHEE KR E TSI RIS R 4. 01 NE 2 .

B AR WIR RS 58 07 BUIE S R 5 C P AUTE N 0. 899 JT, AR IHFE
J90.899 JC, FEEMEHEIGKE 3. 45%, [FIHEE ST LB 2 F -0, 39%, AEHE
S B E I K S TG BRI AR 2 3. 84 NE 4 A
4.6 MEHNESFE ABRESH - H#ETE A

H 2020 4 04 F 01 H % 2020 ££ 06 F 30 H, AIeGAAAEEES: > TAF H A5 EMR
THT TG

H 2020 4 04 A 01 H# 2020 ££ 06 H 30 H, AFGAFEELES A TAE H 35 I
THT TG

DNPET Ik AU, R KGR 22 0 T B FE (e A B AR I, AR BRI R

(=) MBS EE R L, W EH AN R LS SAUNNUEEAT &1, 4t
FREWH T, FN, RAEIEABNR S AR SIEE NS08, it a8 07 mmn KE 4
pali B

(=) BB S H e ERE BN A1E, A SR BN, 6o RER%E

ISV/Ro

(=) IERBBEAH, 51 FHBTE 780 N dh 1 ARSI 3 7 5o

§5 BEASHE

5.1 REMREZSK-ASGHER

Fs i H & ) e BB R o)

1 &R 1, 608, 722. 14 13. 10

Hor, e 1, 608, 722. 14 13.10

2 HEHE - -

[i] 5 AL 7 $5 9, 541, 585. 90 77.70

Hrp. ffizz 9, 541, 585. 90 77.70

Y IS - -

4 | REemEE - -

SERIAT A AR TR - -

6 | RABREEET™ - -

Horfre S 3 B PR SR N IR A

Hh R =
AR

RATAEF G E A e it 841, 639. 83 6. 85

8 HoAh B = 287, 834. 22 2.34

%8 W 313 ;W



AT {5 PGSR 51 05 2020 4R5R 2 ZRE 4R

12,279, 782. 09

100. 00

5.2 MEHREAT I RO ERFAS
5.2.1 WEHIRIBEITWL T RPOFANBRERRAE

(N

RESl

KAReHME Co

i FE B B B LB (%)

A

N N4

R

il

1, 145, 790. 04

HLL T BV RBOKAE P AR,

45, 456. 00

L

R A ZE

ACEIB . BRI

39, 240. 00

78 A Ol

5 RAR . ARG REAR RS

173, 744. 10

bl

133, 722. 00

Bl

70, 770. 00

AR 55 R 55l

s Z NI SN

KA IR 3L i B

JE B RSS « ABFRAI AR IR 25l

A

AR TAE

A AR E AR R

nimlo|v|lolZz2l=r0lmN|9lHlDmlomEm|O|a|w™

b

it

1,608, 722. 14

5.2.2 MEFREATIL T RIS RB R TR F R A &
TR AR (0 B B U005, AR 48 2 0 PR AN LT R R 52
5.3 MEWIREL A RYE & B ST 1#E HBIRDHEFF RRT 2 B B 4

DR
e | R WELH | HE D | AR GO ,gﬁgf;f
1 600519 wMFE 100 146, 288. 00 1.45
2 002475 SLAFURE 2 2, 600 133, 510. 00 1.32
3 000661 KA = 200 87, 060. 00 0. 86
4 300601 RERAEW) 500 81, 080. 00 0. 80
5 600585 HEIEIK e 1, 400 74, 074. 00 0.73
6 600588 FH R 4% 1,625 71, 662. 50 0.71
7 300750 TR AL 400 69, 744. 00 0. 69
8 601688 HEFRIE S 3, 500 65, 800. 00 0. 65
9 600845 FEAE WA 1, 020 60, 261. 60 0. 60

%9 W 313 W




BT A5 PG50 75 2020 4R5F 2 ZRE 4R

| 10 | 300122

| mwEm | 600

60, 090. 00 0. 60

5.4 MEARE GBI RNBHFRFAE

FFe i 75 b A ARME o o B 4 T P 1B U B (%)
1| Exfiigz 100, 050. 00 0.99
2 | YT ER - -
3| &R 435, 652. 50 4.32

Hodp: BURME &R 435, 652. 50 4.32
4 | Atz 8, 705, 037. 50 86. 37
5 | Al R B - -
6 | HHIEE - -
7| AT CRIRR D 300, 845. 90 2.98
8 | [EDkAFH - -
9 | HAth - -
10 | At 9, 541, 585. 90 94. 67

5.5 A RIAREA RPHE S FESF T #E IR NERF R LA FSs R 4

. . . . - =R oA VAR
Fs FE N Tz K HE GO | antE Co B (%)
1 143584 18 L% 01 7,000 709, 730. 00 7.04
2 136270 16 Fg¥ 01 7,000 702, 870. 00 6. 97
3 136253 16 1t 03 7,000 702, 100. 00 6.97
4 143081 17 KH 01 6, 000 600, 300. 00 5.96
5 143275 17 7 01 5,000 518, 300. 00 5.14

5.6 5 BRI A RMME 5 FE ST 13E HB R/ HERF BRI 48 3™ SCRAESR 3R
|

B AR AR RIS A R SCFFIESR -

5.7 5 HIRIE A RME 5 E ST 53E HB RN HEF R BT T4 57 &R 803 4

S ARIE HIARRFFA R

5.8 & BRI A SOME o5 & B8 E LB RN B BT TL48 AGES 3 B 40

e EAIRE IR R FFABAERH

5.9 HEHIRFE ST T K B 5 1B 0L i

5.9.1 A H AU R BIRBUR
RIEAIL SR e A FLAE, A BB AR E U

Bt

Bt

Bt

%10 71 13 W



AT {5 PGSR 51 05 2020 4R5R 2 ZRE 4R

5.9.2 EHIRFE ST H K EFUH K F Mt HH
RIEAIE SRS G FAE, AR AEEE G

5.9.3 A B E M BRI B IR
MR AR A IS A R L05E, AR S (R H 7 7 B A4 [ 7%
5.10 R A GRS MR

5.10.1 AFEGHF M FT 48 UEF 1 RAT FAR A2 B9 2 PR AL 17 0 550 R 56 B
AT G AL BN A5 (0 RAT F A AR MG T 1L SR, FLAEAIR A5 4l I iy — 4
WA B AT AT
5.10.2 ESHF AT+ 2 B HES S RIHE B &1k S B 0L T B
ARFE G HER ) BT 40 I SRR Hh 35 £ TR M ) 46 e I S
5.10.3 HABBE=H %

TS AR &M o)

1 HARIE S 736. 15

ISR SR TE 5K 99, 740. 02

2 A -

MR R, 185, 760. 75

JSZHAT FR R 1, 597.30

HoAbSHGR -

TSR -

HoAh -

O |0 ([N [ |[O1 | |W ||+

&1t 287, 834. 22

5.10.4 M EWRFFH A TR B T RS MAmSTHA

s AR TR AR ARME o) |HESTEEHEEE (%)
1 113011 K e ik 102, 654. 00 1.02
2 113026 W e e fik 54, 967. 00 0.55
3 113008 HL S o 46, 818. 40 0. 46
4 127012 ARG it 45, 328. 50 0.45
5 113013 ] A it 34, 113. 00 0. 34
6 110042 LIER 16, 965. 00 0.17

5.10.5 R & RR AT+ B P AAETIE R FRBOL A Ui
AR B G AR ARHT 44 BER T AR 3 PRI L -
5.10.6 R A G & MHER AR FHR ® 2

& TINRRE, 20 5610 8 0] geF7E R %
11 W JL13 W




AT {5 PGSR 51 05 2020 4R5R 2 ZRE 4R

§ 6 TTAE SRR

B

B gE| LR (5 58 A AR5 R a8 C

i 5 AT A A 9, 569, 501. 81 3, 281, 889. 35
5 S 3 R 3 4 A FR A 0 279, 660. 74 162, 468. 89
I3 - i 5 BB 1] s 4 i B[] 400 1, 746, 270. 97 496, 306. 82
e AT 4R AR A 8 (&b BL” =" 58471 - -
i 5 A AR IS A A 8,102, 891. 58 2,948, 051. 42

T SIS LR BN A e R R A e e A

§7 Z&EFEACHERReERTAREEEN

71 & EHEARFTAESHHRINFIL

ARG I RIS A 3 SRR

7.2 ZEEHENZHEARERE AR ST H YA

A A B e BRI B B W JRE(R] L SESEAIE S il

§ 8 MR EE FRHFMMERER

8.1 REHAE—BRERFHESHBLAIE R ET 20%H1E L

AT AR T WIN AR B B R A R S B LA 2 sl L 20% 05 B
8.2 MR R E SR HMERFE

T

9.1 #EMHFER

§9 REXMHHEHZF

1. v B IR M 2 L #7408 98 05 R I I P 08 e S R S

2. (e fE g R 6 e
3. (e {E B s AR B TR

#
#

WIHREEEEF) ;

WREFLE B




AT {5 PGSR 51 05 2020 4R5R 2 ZRE 4R

4. (RS R U AR IR S S )
5. B NLSS TR B LI
6. % T 31 P R A5 Y o 5 7 AR IE Z A ik S A RE S L 4R 1) 4% T 5 ) A o

9.2 i =
FEEHN. EEHTE AL,
9.3 AR

BEE NS A ML A6 IR X 2 BTG R 28 S E Brrbe 19 =
LI AL JERH PEIIX AT OO 1SR 1 Sk

B ARG TG SN, A SRS BN B RS AR A .
RS g 4007008880 (A& %) . 010—58573300

B AWML http://www. hsfund. com

FEE SIS BT EE L . http://eid. csre. gov. en/fund

BB HAER AT
202027 H 21 H

% 13 W 313

=



	§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
	5.2.1 报告期末按行业分类的境内股票投资组合
	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 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


