W IEAE A 2E G 7 RIE T B B S & 2020 456 2 R

B EA AL 2 RAESR R R e 4 2020 4R58 2 FEME

2020406 H 30 H

EEFENMBEESEHEARAT
EEFTEN BREBITROERAT
wEEH HEH:2020£07 H 21 H



W IEAE A 2E G 7 RIE T B B S & 2020 456 2 R

§1 EERR

B BN EFH o LEFRUEARRS il SRR B RC . 3R T YRR 5L
R, SR AR B S L R I R e B M AR AN B A T AT

B E NBRERAT RO AR A FRIEA RS AR E, T202097H17HE#
T AR S5 FabR ERA T A S EENE, RIEEZN BRI
W0E R ERRR R BN .

B PN RS LAURSEAE F - B R 5 1 iR U A R o FH 2 4 B 7, (HAN PR IE
& ERA

&g A G AR IR SRR T KR, B TEE B3R BT S mT
54 R 5 AR 2 4 O A S U I A S L T

AR IS TR R G T

A BHIE 202094 H1H A2 26 H30H 1k

§2 H&T RN

B4 TR I AR i 55

Wy TR

He4aF A 007554

A o AR

Beeia el RAR, FFigR

EE&aFAERH 2019409 H 02H

T AR R < A0S i 55,398,288.28/}

et FEFERS P XS AT~ 8 AR E 3K

o Hbr

PR, BRIEET IR PR

AFE I ZMAE G Bk, AR
FEFSANGL TBGR DY A5 T8 B o S AT,
LA RN AF TR R . &S
MRS TR AE RO o AN Sk Gy AL & i s i,
FE7> Fr A W [ N M R BRI 35 T I 26
Pt s EH L AF R ZIRBLAMETZR T3 B3R 58 555 ]
AL E, BB e KRR LA
MEHGTFRERE, SEHEHE AWAIE
R Tre AT AP [/ s S = I T - pring e ]
SRS, ESRBCRA I s kAl |, LA S
s -

B2, 12w



W IEAE A 2E G 7 RIE T B B S & 2020 456 2 R

b 4 b B L v Hfigr e () Rl R
REE mwﬁiﬁA,ﬁﬁ%ﬂ@%W%m¥
PARS AL 5 AR5 A1E mTRMTSES, KTREMNESMES
54
== IN I 308 e 4 A B A PR )
BEEEN B ERAT I A PR A ]
§3 XEMF I MESHERIA
3.1 FEMFEIEIR
B, ARG
FEMFIER W5 (20204204 H01H - 20204206 5 30H )
LA L S 28 874,709.73
2. IR -195,261.48
3NV 355 4y A5 A TR -0.0035
4 BRI 4 5 = 1 56,255,881.07
5 R 5 & A 1.0155

e (Db e b SR b AN IR AW ESE 5 3 &S T3, T AP 5 Sebriicas KT 244K
THAICT

QA E B st fr e S AR . BB AN ORNE A et B2 et ) FERARSS
PG RIREL,  AIRNE A eIzt n_EA 2 fe i (A2 3k e

32 BHEHERI
3.2.1 AL RSO PHHEB KR R H 5 RIHAV S B s R 5 L
N& =4
gt
{4 1 F
) g | TR g | R
B B K K Z PR e o WamE | O-6 @-®
WEe | T | ke
®
@
oFE=1MH -0.36% | 0.11% | -1.04% | 0.12% 0.68% | -0.01%
T ESNH 1.74% 0.12% 0.79% 0.11% 0.95% 0.01%
[P AIE S 1.55% | 0.09% 1.27% | 0.09% | 0.28% | 0.00%

e (1) LRI SHEARAEIERA NN EAE 52 SRR, TN 9 G BRI ZKF ZE
RNIRLEA &
Q@QAFEEM G RN P EigEE () k=R,

30, 120



W IEAE A 2E G 7 RIE T B B S & 2020 456 2 R

3.2.2 BE S A FEMUKRE S RIHMER KR 23 KI5 FHMLS B felloas 228
BT

B ER R R RS R AR R S S R R S E R

(2019509H02H-20205=06 5 30H)
4%

3%
2%
1% |

|
|
|
|
|
|
|
|
|
|
|
I
|
|
|
|
|
|
|
|
|
|
0%
|
|
|
|

-1%

2019/9/2 2019/10/28 2020/06/30

2020/3/20

2019/12/13 2020/2/10
— WREMSE — Waticss

E: )AFESEFRAENHN2019F9H 2 H, Fa & A A2 0k 29 Fe I miAN —4F;

QARG E R HES N H s SRS PR OHIR, AREH5 B

EUZUISIET

e RN

AR EER

84 BHEARE

41 FEEZE (BESELE/NH) RN

EARREN RS |
Wy | ms 11 EZQ _
EERHBA | B4 H
REBE R THEEM . 1%
KA ’?Iﬁﬂ‘fﬁzﬁﬂo AT E R A
T ZAURTF A A PR A 7] oy A
e BT 9tros azngiﬁifﬁ’gﬁ
. o 1 i INF A
e iqffi Ho2H ) 15 71, JNEEKFinancial Engineeri
o ng Source Inc. &R 5T I, =
e AR G A IR A
o EUE BT,
TR B [ e U et F B

AA

5 4

i, 12 1




W IEAE A 2E G 7 RIE T B B S & 2020 456 2 R

PR G AT, R s
G HA PR A 7 [ e Ui as
HIE e S R P T, MSUFIE
I 0P HA IR A F [ e W s
Bk = ER AR MR . 20184E8
AN i 2 & A R A

Al AT A [ e YA 5
1 S ] VAL e 8

T N
o 5 B TR A T
B BE . PR (i
e B

bt $%§% 02095 | g | ERIGETIIR e,
ZefE | A1B D0184ET 1 11NV 8 3 o
IR B4R e 2 B
pross, BT RIS

2,

E: )RR EEEeH, HEIRAOR G S RAEMH, B H 5O A 7 il e
gl H 305

QAR E R LR, R A B AR H 20 AR R4 2 =) o300 52 IO RS AR H A S H 3
QYIEFF ML & SCEMAT I P2 GIEZRAL AN T B BEINED BRI SGHLE -

4.2 EEAXHRE N ARSI FE T E B ORI 3

AMEIN, ARGEHNHET (FRANRICNEIEIR R R « (kR
BREBCHEEHINE) « (AIFFRIEFREERSIBEEHINEG « (DTS
AETF AR B SR TE R BERLE )+ Je & RIAHA A SERNERL. BT TR
RIE, WM B 5T, e RS BEAT S S 007, A2 A A%
B RS Al b, DA B NSRRI 2, 0 KRB FE RS AFEF A AR
m AT N

4.3 AR G & Tt B
4.3.1 A2 5l B AT B

REEGE N DAMER TN, U T A B 2 230 FOR 2 8 08 U s 1k
R, BIEAFAGPATIAES . A F1E 4 1) N 3 AR BUA R, iR AL,
R S BN RSN o N TR PO E R BRI AS B PATHRREARBG 55, SEATEER AL S,
FESL T AP G AT, HRESN . ISR, SR GEHEEHEE A
28 G PATHL 2

5T, 12|



W IEAE A 2E G 7 RIE T B B S & 2020 456 2 R

IR, A R]E D G AR A A 7 -3 BT 2 B 1 RTS8 I3 00 A B RN 2 G 3 4%
SVIHE S s o G = M w2 SN ) W5 S G 2 4 7 | TR P e /A R K P At B 2
b, BBRBAEGEERIEA BB EHIBT HAR, BB BeBiaE AORIAS 5 IR
155, LA FIBCBE S BB R A0 o MIAE 5y X T4 a8 1o, 32 M AR BB AR i
HARRR R A G EREEH SR E R R, BERYIMREER E, BREE AT 5
PR NN a g BTN

NEESL TR ARSI, AR R EZS R AP o, fRIEA
ARG HREIAT o KR E AL S IE OIS HRERERT, Rkl ad
RS IR S AV AR, 2 BRI T P LG 05 S il AT 1A S I HLA G 22 1
BIgih o, UHEE SR HE A S

WA, AEEGEENEHIAT T QEFRRESEEAF AT S HERTE
Y A IE A B A IR AR AP SR ME, REBAGRFERT AT
5y S M BAT B 38 AT N

4.32 REZ BT AR E RS

AN RN EEE AN R B A A 2 18] (58 442 WA S in B A A EE i BEATHIE 25 150 8
BBt 45 A B G B AE 5 R Ak ) BRI A SRR — 38 5 H W T R AE 5
D SRR S RIS [ S5 R R A 0 7 B REAT S IR A2 By 1), U 8 2 ) A3 P A L R
.

AR A G NENADIF RIS ARG, ABRRAG AL A EH R
ARG AR KEL R H RS GRIE G A 5 RN BT, AR R A0
R A IR 17 B R 52 5

L HATHELAR . FhmE i, DRERNGHEE, AREHINSEL S 1
W RAZ LB AN 558 5 S R R R W], ARG EARN i B S o fotk
RISEN, JRAR R IUASIE GAFAE W A AT N

4.4 E HINE S BT KB AIZE S

20204272, EIRIGRAM Y, EAOEEA AR 2R IR, Bk, SE2FE
— RN EWAL AT i I R

FEAHAE, PMEREELITEMIRE, MR LHILETE, PMIEEEHB AL
FTH0LA b VAN . BB R AERE RS R R IR, 273 A H AL
PRUFEGHORME LR HE SN, SUUE MR R IR R, #0 15 hs D 215
T Z AT 7K

BORTA R, 12508 T BRI BOBCR AR R AR I ak i3, Hh Bt mBek
FERAPRGHESR M SRR R BF I T B ARG, TR MBERYIRIRE — 4, 1B
RBWIRTT, X TFF IS ) o FEASH I bR o B I b M BUR 98 A8 Tl 2
IR AR T A A [ R ) R R

6T, 12|



W IEAE A 2E G 7 RIE T B B S & 2020 456 2 R

~

PR AR, R O PR 9 S0/ 290 BT M, DRI % < o SR AR X IR
R S BEARLECT RS . E6H B MR R K, Bl R HisaTH, 7
JE BB e TSR R EF AR AR E o
R Z BN EAEH T, 40 B R T AT, BEASH Ja i 5 B s,
AR THHERTES SEAMESRBVIG. BFEE, frmplaaREisk BT, &
G2 JE - BORIUR A IS, 6 E ), SRR e 22 B Bl

5

4.5 & W EE KL SR
R IR @ R 75 2 e 0 BHE 9 1.01557T, AN, e BusE
FER A 9-0.36%,  [AIHIMb 5 EL B HER 75 %8 9-1.04%.

4.6 M N ESFFE NBEE ST EE WA
WE I, A G AR L2200 AR H 2 G0 BRFA AU AN#200 N\ B 2 4 5
FAEFE AR T-500073 To 15 0 HH I o

85 HEAGWME

51 MEMAREESEZHETH M
F4 KR PR I
(%)
1 | B
Hrp, g
2 | EERE
3 | Elwikai s 45,376,000.00 80.51
Hrp. fi 45,376,000.00 80.51
B RRE S
4 | EEHRH®
5 | &RbATA SIRE
6 SENIR B G B e 9,500,000.00 16.86
Horpe SR A SEN
1R G s e
RATHERMGEH & T &6
Tl ARG R &N SR 786,211.34 1.39
T
8 | HAhir= 700,351.84 1.24
9 | &t 56,362,563.18 100.00

5.2 MERRBAT WA RKBERRAE

B7 W, 12w




W IEAE A 2E G 7 RIE T B B S & 2020 456 2 R

5.2.1 MBEMRLAT I REOBABRERRAS

AF G AR IR ARFFAT ISR -
5.2.2 WEMIRIZT W REBRER B RERRAS
AR AR WIR AR A il s BB L 5 58 P o

5.3 EHIRIE A SME 5B ST 38 R/ HEF BIHT 4 IR R R B 4
AT ARG IR AR B A IS

5.4 MEWIREHIF M 2RI RELE

g

=

_5‘

o5 dm i

M E (D)

i 3 4 B 1 E EL A
(%)

[ 2 i 77

5,130,500.00

9.12

RAT R

w

B TF

40,245,500.00

71.54

Horb: BURME @R

40,245,500.00

71.54

Ak fizF

AR e

AR

AEA CRI Az 450D

[F A

Ol Nl O] &

HoAth

it

45,376,000.00

80.66

5.5 #EHIRIE A SME 5B S T 38 H R/ HERF 8T T4 B B R I 40

e " . Ny IR b 3 4 T P i E LL A
K | R | mEem | Hue G » B
(ou) (%)
1 190207 19[F F07 100,000 10’117'000'8 17.98
2 160421 16:4% %21 100,000 10’071’000'8 17.90
3 200306 203 H106 100,000 | 9,959,000.00 17.70
4 010107 21 [E f5(7) 50,000 | 5,130,500.00 9.12
5 180203 18[# 7103 50,000 | 5,082,000.00 9.03

5.6 MG RARIEA SOUME G ST /@HE LAIR/NERF IR +42 B SCRAES R A
AT AT IR AR FFAT B SCFFIESF -

% 8 UL,

H 12




W IEAE A 2E G 7 RIE T B B S & 2020 456 2 R

5.7 EWIRIE A S E GBS =135 LR/ HERF B8 T4 St e R B3 A
AIEEAMEHIRARFFA T2 )R -

5.8 AR IE A SME 5B S T 38 H R/ HERF 8T T A BGES 3% B 4
AT ARG HIARRFFABGIE

5.9 REWIRA SR H KB 5 18 5L i
5.9.1 B AR AT S F K B 183 B S A1 25 B 40
AT ARG HIARRFFA AR G4

5.9.2 A S B H AR BT KRR BUR
NI BB AR I B

5.10 5 BIRAE S B H 19 EH G L 5 F 00 i ¥
5.10.1 7341 H A R B R BUR
NI e B AT T B

5.10.2 R E AR AT S B #9 B B B RF A4 2 A 40
AT AR IR AR R E G T 54

5.10.3 Z< 3 B 5 #1 I B E VA
A HE G A AR R A E i 5 540

5.11 R A AW E FE
5111 MG, AEERERTRIEFHNRITEABRAHBERIILRAE, SNE
WERE HIT—FERNZRATET. LTHEE.

5112 EMN, AESHRNET+L2BREY, BABNESARANENSEREEL
Sr ISR o

5.11.3 HARE =k
e 2 FR & (T)
1 R RIESE 6,899.49
2 ST Z5:375 5K
3 JREYST 5 )
4 SR 693,452.35
5 JS AT FR K




I B AR Al o 7 B R 3 B B 4 2020 4R 2 2 AR

6 FoAt MR

7 HoAth

8 it 700,351.84

5.11.4 IR FHIARFFH KL T BT I T $% #5155 BA 40
ASH AR T IR AR RFAT AL T BT w] e 5157

5.11.5 M EFAR BT+ 48 B R H A AETRIE Z PR 1B O 1 Ui B
ANH G AR T R AT 44 SR R A AR IE S IR DL o

5.11.6 HRA GG MHERH AR SCT IR IR 2
BT DU NI R, AR A s K B 5 00 43 T2 A0 5 1 H T2 R ] e A7 AT R 2

86 JTRAZES RS

FRL: Ay
5 B BRI 3L 4 4y A0 A 56,883,191.61
5 B HAR] 3 4 5 FR 4y i 0.83
Joli: 5 HAHA R 3 4 8 [B] 43 0 1,484,913.16
et WA R 3 S PR BB A (O3B LA
“IHZ))
5 HA AR I 4y 40 2 4 55,398,288.28
T BRI AR . ARG R R A S e
87 ZEBENZHBERAREREAESE N
71 ZEEEEANFEARESHIEZINIFHR
AREEENRIZHEA TSR EARIES
12BREEENZHEERERBAZST ZHA
ARG EENRIZHEA TSR EARIES
88 MM EHF IR EMEEER
8.1 ME AN B — B EH 7 2 &40 30 LA B B 1 2096 ) B 1
% et B B B S BRI R A RSN
FR FrEREema | W | Bl | sl "
5 i
il 75 EbBLARIEE | E | 8 | Ei LA

100, 120




W IEAE A 2E G 7 RIE T B B S & 2020 456 2 R

3 2090 [ st
[] [X. ]
50,326
2019-12-04 50,326,119
WL 1 = 119.7 | 0.00 | 0.00 90.84%
2020-6-30 8 78
PR AR XU

AR NI RIS, (OB DU T I 2V 1080%, FRRTE UK
SRR G T R T R AR . BRI o8 2 BB
BORTPB. RTER TTA AR AT S 2 R

A G 0B EIR (LT V ORHIE S, IO P 985 ™ UL %, LI
S MBS REPEIIES . 55 AT REIRIBUTAEYE IO BGAE, HP IR S FL IR L
G BLMBRIE, VI SHNBLAT ARSI, IR L FRES
% LR IR, WP AR, R IR

I ARILEAUR, RS0 T F HIBUAE &y A A BB R 200 Ao 26 & 7
WG FS000TT M, 4 55T AR — 5, L WHAH RS S
#rlRl, JE AT A AT A K 70 SRR BRI B 1 S AT ALY, A
SORLSE . BB AOI i 4 2 DT RS R PR

AR, I AT IS S VL A B E20%, AL 2 iz
e AT R

(OEIETF A A3 P

RV AR S AR R EAUBEIE o/ T e T U o
A T T 8 ) A2 S AT R

(D3 G AR 3 PR

RS AWUREIFIN 6 TP\ 17 3 7 DL T R 0026 715 (A
KB

(3 4 MM/ S UK

PR, R SEOESABIL A . E TR R TR BT
SRS S AT, DR G HEE FBR A7 A 2RO R

82 MR HERFENHMEERFE

AREN, AFRE (AL R R GE RIS HINE) H KME,
1E ( BHUESRD) RSB HEAT 7 a0 N S B

1. 202044 H1H$EEE T VI 2L 4 A PR A 7] 56 T HE M 4% 0 3 S N it sl 5
G s BEEAE)

2. 202054 18 Hk g 1 (Wi fE A 4l {53 £ 97 B UE I 4% B AL 2019 AF FE IR 15 )

FA1T, 12 W



W IEAE A 2E G 7 RIE T B B S & 2020 456 2 R

3. 202044 H 22 H iR 7 W e R Al 43 £ 97 Bk 27 1% B Ak 4 20204 5 — = LAl
&)

4. 20204 30 H s 1 (WhdE KL & A R AR O T MM - B AN N0 K&
i A& S UE A B e . A I E B AE)

5. 20204F5 H 15 H i 1 (Wl tE R 4l fii 0 AR IR R T B e B G A PR AN )

6. 20204F5 H 16 H #5551 < 18 15 26457 5 77 Y 0k 7 15 5% 2k 4 B #5311 (2020
FEEHI6HATE) )

7. 20204FE5 H 16 H ks 1 W 38 1E R i A57 it 7 A ik 27 50 % 25k 4 o+ 5 U W 4 22
(202055 H16H A )

8. 202045 H 28 H s 1 (W0 id 24 5 B B 0 =) O¢ T R 3o S e 1 AR A LA
S oIl o 2R EIE K A5

9. 20206 H5 H kiR 1T (OCT il kK I Ee AH Ok 55 B IR 5 I A 45 )

10, 202046 H13H #ife 1 (o id 1E R Al 57 57 25 BYUE F5 4% B R & WE W r S Ui i -
(202046 - 13H A ) ) »

11, 202046 H 13 H s 1 (Wb idtE R ali (53 f53 27 L iE 2545 B8 i 4 0 7 0 55 10 B o 47
B (20204F6 H1I3H AT ) 5

12 AEAN, AFE (A EEUEFR R ESE B GEEHE) e
H AT EE S A BB N B & 40 R H A

0

}

89 FAENMHFER

9.1 HEXHER
1. FR I A% R 4 SR I ST A
2. WA E R 25 7 BRI 4R BT R 4
3. WIETE A A 5 i 7 B IR 4R BT R 4
4. e R A £ £ 2 Y ﬁ#%ﬁﬁéﬁ%%%%;
5. B&EH S TS B,
6. HEFEE NS FAEHAE B PE;
7. WENPER S A

9.2 FE7CHh i
T VR AR DX AR % 685 I 4 i b 41 B

9.3 AEH A

B FH RIS EEEFTE NI A I T 6 FH N I3t 9 25 ) 4% X
o FESEAT ARG, W TILE £ BN 8] Py BUAS 4% 2 SO0 (10 A2 i B B

T ERN ARG WA SR, "HERAEHEA.

120, 12 i


http://www.ctfund.com/contents/2020/4/22-6a8b52b30eab4972b4326a3cf0e76740.html
http://www.ctfund.com/contents/2020/4/22-6a8b52b30eab4972b4326a3cf0e76740.html
http://www.ctfund.com/contents/2020/5/15-9cb8cc756c5249c490efe00f710489b5.html
http://www.ctfund.com/contents/2020/5/18-a6807782c6e3490b92f821ee983f44ea.html
http://www.ctfund.com/contents/2020/5/18-a6807782c6e3490b92f821ee983f44ea.html
http://www.ctfund.com/contents/2020/5/18-a6807782c6e3490b92f821ee983f44ea.html
http://www.ctfund.com/contents/2020/5/18-a6807782c6e3490b92f821ee983f44ea.html
http://www.ctfund.com/contents/2020/6/12-052de81b0f5e493387b754875c2094a7.html
http://www.ctfund.com/contents/2020/6/12-052de81b0f5e493387b754875c2094a7.html
http://www.ctfund.com/contents/2020/6/12-052de81b0f5e493387b754875c2094a7.html
http://www.ctfund.com/contents/2020/6/12-60fa156f960e4dd3beb86dbb55334084.html
http://www.ctfund.com/contents/2020/6/12-60fa156f960e4dd3beb86dbb55334084.html
http://www.ctfund.com/contents/2020/6/12-60fa156f960e4dd3beb86dbb55334084.html

W IEAE A 2E G 7 RIE T B B S & 2020 456 2 R

i H g 400-820-9888
yE M E:  http://www.ctfund.com

HEESEHEARAH
—O=O%tHA=+—H

13T, 12|



	§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
	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


