KA g8 53 7 BT B
HBOESF R RES
2020 SEH MG

2020 £ 6 A 30 H

EE&EEN: RREEEEARAH
EEREN: PERVBITROERAF
EHHEHB: 202048 H 28 H



KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

§1 EERRLEZR
1.1 EERR

REEEHMANEF S, HERRIEAMRE BRI AR RIC . RSP IERRE E 8N,
RPN AER PR S B MR AE A ] SOE T KR DU . AP RGO a =02 0
b RS AR, FHEFKER.

FEATE NP EARARAT A A R A AIARYE ARG S FME, T 2020 4E 8 H 27T HEH I A
WA S FEbR . HERIL. FEESEE O WSt . BEHASIREENE, RIEEZ
WNAEMNFERICE, SR e RN,

B E IR LLSEE L SR 57 i JE 0 BSR4 587, (EAVCRIERE & — E &R

F G STF AR AR S5 AR, 5B AEAE H 55 R SRR A2 B 1 A
G HFH SR LR

AR 55 BRI AR A H

AR E 2020 4E 01 H 01 Hi#2ZE 06 A 30 Hik.

#®
Do
b=
=
&
b=



KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

1.2 B3

Sl BB R L E T oottt e e 2
Lol B R et 2
U2 = 5 S 3
IR 01111 5
R - N1 PP 5
D < R 5
2. 3 A I A B T N« ot 5
2 A B B T T 5
2. b A R 6
§ 3 EEM I S B I . 6
R o i 1 - 1= 6
R - o L [ - 6
S 4 BT IR . i 7
R = NP N ot 2g 4 U 7
4.2 EHENXRE AN AL S IBEEF AU 8
4.3 FEAHRE N AP OB EIUE 9
4.4 EHENX R AN RS R T RSN SR IMBIUERT .. 9
4.5 EHNXNEMEGT WEHETH AT ERMEERE .. 10
4.6 EENGHRE AN SMEREPSETU 10
4.7 EH RS BN SR BB B 11
4.8 WEWINEH AT AIESFA NBER SR ETEBE AW 11
§5 BB IR 11
5.1 A I AR R S AN S B G O B 11
5.2 FEE N E N AR SR R ESEEM TS AETHE . FIES RSN w ... .. 11
5.3 FEE NI AP AR A IS5 B SN A ESE, WA EBERREL .. 11
§6 BAEBMEETHRE (GRABETE) e e e e e 11
B. L R U 11
B. 2 T o 13
6.3 FIEHERES (FEETR ) BB o 14
6. 4 R ITE « o 14
ST B AR o o 27
7.1 BRI R P AT e e 27
7.2 WA R I AT B B B T Ay o e 28
7.3 WHARAGA FOANE b 2 & BT 1 E LU NP BT A I B e Bl 28
T4 AR B I R G I KA 28
7.5 IR o R R R A 29
7.6 ARG FOANE G 3 & BT 1 E LU RN R I RT T B BBl 29

B3 4k 381



KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

7.7 BARIZ A SRE 2 4 5= A L O/ INEE R AT B 57 SCRRIE SR I SR Al ... 29
7.8 ASIHRIZ A FOME I L B P A LB R NEF IR A R S B A ... 29
7.9 HARIZA SRME 2 4 B = A L O/ NEE R AT LA BGER Bl . 29
710 A IR AZRE SR MR HEOU . 29
711 AR AR SR EMEGIHRSHEU . 30
7.1 R A R B T 30
S8 B A . 31
8.1 WIREES A N B NG 31
8.2 MR E G T I oo 32
8.3 MIRIESEHAMMM N RFEEAARFESGHIBI . 32
8.4 WIRFEEEH AN BFE AT AR S TR EXEEN ..o 32
S0 TR S R . 32
S 10 B R B R R ot 33
10. 1 G A AR oo 33
10.2 HEEHN. BEFTEANNILTIRESITTEBITMERNERZ ..o 33
10.3 W RFESEFN. W, FEFLEWEIFL 33
10. 4 FE G M A e 33
10. 5 NEEGHATH IS TS TGN « e e 33
10.6 HHEAN, FLEANLHLEHEEN RZREEIAERE .. 33
10. 7 JEEFHIER AT B B TeIE B 33
10. 8 A B R T ot 36
§ 11 MR R A B S . 37
111 #RA5 A B — e Bs 3 Fe A SR S i AL ik B Bl I 20% 0100 . ..o 37
11 2 B i I A B T I L 37
S 12 B T T ot 38
12 L BB U H T o 38
12, 2 AR B I 38
12, 3 B T T 38



KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

2. 1 BEHAEI

§ 2 E&FAN

B & AR KA €4 @ A B 22 5 B TG da BOiE e % 0 ik 4
B G TRIRR KA 4@ Tt ETF
N TR FERER S

R4 ARG 159980

AL 159980

R (N A2 5 B TR
E&EREMH 2019 4F 10 A 24 H
A== N KRIE S E A R AT
BEEFLEN Hh ROV ERAT I AT B A )
R HIR IS MU | 307, 824, 777. 00 fy

E&E R A E

FE G AR A L T BE SR 5L
S

RYINESF 22 5 Bt

E H Y

2019 4F 12 A 24 H

2.2 EE iR H

B H br

SR IRERR AR BRI, JB SRR 12 LA R R 22 d MK

Pt A AHE G R SE R HREBAT B, SRR AR 80 ety 1 B2 & 2041
J S AR B AL, FFARTE AR AT RS I 52 5 2 AL
IR Bl 5t A A BEAT AR S AR

b £t L AR ISR 5 P (i R B A 1

RS 2 AR ARG b, AU e R A R &

e R ST i &

2. 3 RGEEFHENANESTEEA

T H HEEEHA BEEREN
2R K& E A R A ] Hh OV ARAT I A R A
- k4 AUk PG
5o X EE Ny N
P K2 LT 0755-83183388 010-66060069
IR 4 office@dcfund. com. cn tgxxpl@abchina. com
2P RS HLAE 4008885558 95599
fEE 0755-83199588 010-68121816
VE S TRYI T4 H X R e KT8 7088 ‘S48 | b5t AR 22 [ '] 4 KA 69
FERATRE 32 J2 5
I3 Huhik TRYITHAE H X R e KT8 7088 ‘S48 | ALt TR IRIX 2T KA 28
FERATRE 32 J2 TR 0 AR R F9
IS S8 i B 518040 100031
HEEREN e PR JE e UK

2. 4 5 EWEHR

| A i s B 15 SRR 4R

| CRIEESHR)

B 5T 4k 38T




KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

GRAG TR E XA |
g . defund. con.
e TR A P YNy Ty
2. 5 HAbAH TR}
WH P Tr AL
‘ S K 3 é:él: ljjlf I\ L -
LG ;Eﬁ#iﬁ FARBUER | b AT Aol 17 5

§ 3 EEMF IS AMESHFERI

3. 1 EETHEIEMY 55w
SRR NIRRT

3. 1.1 Hla s Ffa s A5 (2020 4F 1 H 1 H-2020 42 6 H 30 H)

AHA O S I 2 -40, 096, 557. 46
ASHAE -33, 662, 817. 25
OAS ST 38) 2 4 A BAS A i -0. 0957
A INBCT 2 A A =% -10. 24%
ASHEE S A BB TG KR -3. 46%
3. 1. 2 HWAREIE bR REWIA (2020 £ 6 A 30 H)

L1 NI P e I -31, 842, 101. 43
R AT 70 P 22 4y AR -0. 1034
AR JE 4 05 7 1P E 301, 545, 265. 09
R B A BB 0. 9796
3. 1.3 RilHIRTEdR A5 WK (2020 4F 6 H 30 H)

A R B I KR -2. 04%

e 1 A ORI IR AR SN el et RS2 fetivE2Eshiias) 41
BRAR SS9 FLJS R A, AR Dy A C s as n_ A 2 Fe i AR sl it -

2y WIR AT HES BOAE, SRATYIAR 587 ST A AR 7 IO A 5 R 23 BE AR mh LSBT 7 (BRI
B OMIRARA, AR ELD,

3. P e SHR b AN NANW B 7 2 & 1) 5 3, TSR E S Pt 7122
T proses.

3.2 &I ERM
3. 2.1 BEMFIFEHE KR EHE SE S LB EER R R B
E [ BEH || | LSRR
B fRK | KR @Eﬁ%@ RS | 0—0 | @—@
=D | Wzo ®@

o6l 4k 38T




KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

T E—1MH 7.32% 0. 50% 6. 88% 0.74% | 0.44% | —0.24%
TE=AH 18. 18% 0. 72% 18. 19% 0.79% | —0.01% | —0.07%
i FEAANH 3. 46% 1. 18% -2. 83% 1.27% | —0.63% | —0.09%
Ea%%éz;iiiﬁziiia -2. 04% 0. 99% -3. 88% 1.09% | 1.84% | —0.10%

3.2.2 BEESARAERURESHBR THMENE K E23) KI5 R4 s 4
& E S iR

KA ta @ I BRETF RiH 9 E 4K 3 5 R 57 b e v i i 36 11 5 SE A E B % b

3
3. 00%
0. 00% {—

-3. 00%
-6. 00%
-9. 00%
-12. 00%
=15. 00%
-18. 00%
-21. 00%

I B & 8 b 3 2@ 8 oy Lo K3 &g FE 2

o == 8 8 8 5.5 88 3 88338833 8

O

- = o el [ g = 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 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~ o~ o~

|— RitpEKE — BitlsubgKE
TE: 1. ABEEAFAENE N 2019 4E 10 A 24 H, HEMREWRAIL S A FA MR 5.
2. AREEFME, EEEHANYBREEERER RN H A EERE SR8 4 a sl

MEREERNLAE. @SR, REERHRRAE IR GEEGRNZE.

o0

§4 BEAMRE

4.1 REBTHANREELHIFEN

4.1.1 BEEEANREEHESENSR
KRR 4 5 A R A 7 26 v FEIE M 2 E s 564 72 (19991 10 B 3citkit, T 1999 4E 4 H 12 HIE

9T

o

38 T




KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

WAL, 2 EEE SO S+ RS E AR 2 —, MR 2 (e AR,
WA HATA T R =FKBORAER, AR TRGFEH RSUER T (50%) « e RIEZHB A IR 2
A (25%) « R SR BB E B PR A F (25%) o EENVF R ATIEENSE. HEMER, EEA
P EAREE SR IR LRGP, IR E R 5 4. RIS ORBE R S5 v B
FE 2 B BIONT QDIT MV 55534

o TR, AR T BB GGG . AR RS k2
BE, MR TIRR BRI IRA RS REUNEE . GRS

2k, BE 20206 H 30 H, AFEHAZEES =L 103 K.

4.1.2 BES4H (RESSHENH) KESZLEBERF N

s
H
=t
X
s
&>
=
b
R
&Y
2o

EARGNEGRH |
i 42 B4 (B3 JHR UEZF 4.
amaw | mEay | LR

SUrEwm L. BRI T RIER AL S
B o E i T Ag & B R S T T 3
WG, S5 EE S TigiE
1T M IS AE R g, SRS A TR
VPEE—52%, T Rrgh & A R
2019 4F TRFRHL AR IR IR HEE R YITEEL 2015
10 H 24 |- 20 | £ 5 AMAKRBIESEHARAF, WE
H WIte g ar . 2019 4E 10 A 24 HifE
KA 4 8 1 22 5 B i\ da Aok 77
R EIE 2P, 2019 45 10 A 30 HiEg
(A DNDZERERIE NG by Ga £ 4T
FEER PSR ESAH., AFESE
ML #Ek% . EEE. difE

VR
sEM,
e B

37 o4 1
T

e
0

E: 1 AERBEN. BEANAAREERANERREZH.
2+ UEFF AL AE R BT SEARAERE AT o CUEZRAL ML B3 BEAR A BEIMED HIAH SR

4. 1. 3 IR FERAZ R EHT MR RL BN E LB F N E K™ A H R

Teo
4. 2 BH NN E N S E S IEEEFEH 3

WA, AEEGEHHRIET GEFE) . GEFRFEEEGE) S REAEM LSS
Al e S U P AT R S S e, DUUE Tilid7 . BUSE TAE SRR AR E .
AEWSAGTH . B RUR ST SR N E BN A 3 G 577, AR UV I R A A% 42 430 B8 XU (R HID
N, NGB NSRRI E, ToA FH R S0 HRA AR w179

8T 4t 3

o

g




KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

4. 3 HE AN E N AP 5 E B E T

4. 3. 1 AP35 I B HHAT L
REIN, BN AT T A2 S RN . e B E A Git 70 Hr 7 il

TR, MBS ra SRR AERESE 4 NFEHN. 3 HA K 5 H A KGR 5 FRE 5 0
ZHAT 3T PMTERRI]: G572 5y [RS8 Sy AR B 38 70 IS ) 170 52 Zi A R K 2 2K
BT HREER GBS H S IRIEE S LA GEHAZ Sk, HIR S & S A —
BUUL K A 4% 1 H WK AR B 3 B0 B L 4L A TR RS i 22 UK, (BAE & 38 5 h 22 2 st
thar T, RABIE ST 5 TR 5 A O o
4.3.2 RERX TN ETUH

WG, &GN TR REHERKINEER TR HITHN FERTEHE R
SATAE 1 BRIHRAZ 5, JREONAGHRSIMER 2. LR & SR B R AL 62 Wi
BB RN G Z MFAERCEFR H R AL S, BAFES S5 T AT 5E0 7 H R A 52 5 s b
(R Gy L 2 H SR 5% T Ea R A ARG A A E 1 BRI H RIS,
JABONA GBI TE T B AL G AIRRAC 5 H ) M58 5 i3 S L] lsg 0 828 5 45 2R
BRI G AN s A R, TR

4. 4 BE ARG A EE 8RR R ANL SR LU

4. 4.1 REHNE ST R KRB RS
2020 4F |- PR BRI IR, SEHTREE R (R LR B 1 BE 8 () SRR 0 RIS ol

2y, ZROORTE SRS AL B BR FERFEGR I “UR V7 A8 SR JCIAE B B R s B 2 IS B
I LA 7 B T AR AL R A b, A G5 ETF BRESR 04 (EITA G R B ks i
BOMCD F it be & 22l 7 3 3 0y OREGetE AR BVE T BT i s S sta sy, %
A e RIS FE 2N “HEEb e BRE2BE, Hhd. . B
SATUAAS SR E AT, JFHESD IMCT LU R kg, TR & 3 R Bom R IR #20 30%, {He ik
WA 3%HIRIL o

A WA B ETF B 6 > H a1, BeR R A G IR G ikea AE,
FEA BRR RS BUR A B I S B A CGEN HHELZETH D MR TS B HE 0
90% ANi I B EHME R 110%. ARG A CI BT ETF ™M 12 R R i Kl i 1] 77 S A0 it R
HHEAT 6 RIEIIERAE, HrhZUANIT G A 2 LB MK S LA e e R AR T 52 ot



KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

4.4. 2 REBANESHN SR
B AR IR AT S HURE A 0. 9796 7T AR IR 4 4 40052 3 K26 -3, 46%, b5k

E B RIS 25 5 N2, 83%.

4.5 EEANEREH . BT ZATWES K RE
FEERELTERNTERT, 2RO HIREFOEN, X TefatEsE, BERERL, RN

SCHE LWL B W T B 25 Fi AT s SR I i 5, L EHTE i R B DR
4. 6 HHE SR E Y A E S AER PS5

AT NG SRR EL SO NS AFER R &, AFER R E AT
EBCRAEERE I E . BT LARBATIE OURO B o A2 03 & th R BR. WhTee [ElE

ead B BOE SIREIRBEES . KRBT B K5 E . MR, EesEm. W
FERZ AR E N A B A P AN AE 2R O3 2 (R DR 3 249 L4 AR 2 I B M JPE A RE 0 ATAR 2 AR 22 P,
R R A TP EAE LA B A A 4R

P WD RS AR B SIREE R RSB E AR RS B AR 4
TURTEMR BB A P I BNAS PP AT BOBEBE P2 75 AT AN BRI 2 5 IRAS B file 2e &
HE 4t 5 kA T BB SR R AT A A 1S EE SR A A SR, AT 52 i
i AT Al A I S B R R A PR s S R S P B 0 A AR AR o 7 AT 0 A R
HIHCR A EAT 2 SRMEDE i S TH s E IR A EECRARE Pt AT V-4, DAPRIEH RrEEiE
5y BLER S ST ORIEA R BB b M B MR DL, IR BT 515 2 BEiaE wa st
MR B IS EML S5, PUATHRESAMEBCR, TS AT Ia A (E R B S ISR
WA EBCRAMRE I — 20, B MEZR 5 & TARRAE B KBS A1, 5 60 5T 0 {8 1 R
ffe BEE TAR.

A eI HFAMERE Y h eia B A S MERF N RIT, FHFSITERIT I ES SR
— 8 B MEBCR I BUE B BCR -SRI R, B4l B N, W RFe
WEFRMIAE H DL 15 BRI DLORET BAT M HRML U, A ER A RIMEESEEE, S 54
EBCREE . X f R AR A ERE S MRS, SE BN R B Sh R A EAEF, hifiER A
FHEBCE R (E 7 5F S HUEAT I 5 t 2k el w R AR ST .

A ENS 5 AMERRE S T Z MAAFAEARAT E R 2 5. U S IR AR G E BN
O R B L 4 AT IR ST A 7 KRR SR IR A R 28 B R S5 P, v s i B0 45 5o
PR SR 24 Al % 20 € SR ALARAT R ML T 37 O A AL Bt o e FiR 0 IR A RS20 1R A2 5 i sd o
R A5 2 ot e R Al 1 28000 AN 70308 52 PR e 2 R 3T 0 e il

]II

2z
H
i

21070 38 W



KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

4.7 BE TR 5 3 P 2 < P 4 B 1R 0L ) 5 B
AT G B M AL AL 3 B R O RUE AT IR R 0 C o AN 30 A AR il s 7

L R

4. 8 MEBINEENAN A ESFHFA NBERE S T ¢ E TG B3
.

§5 EAMRE
5. 1 &N A B SFLE NI T (5155
EFRREAES R, RESFEE NP ERWAET D A RA R P s QEF R RIS
1E) FHOGEBERI I HE LS G R FRE TN e, NARS ST EAN— K&
AR A TR BN S R VEEIE, T T, O T SR B R W, BT
THERAIO S, Bt TR B e BT AFRIRS 04T 9

5. 2 BN EHNARSEFBEENTE #ETE. FHES RSB 3 Y
AEENNN, KGR GE A RN A EAR SRR, e R ERT R Eeh

A0 FR A RE [ A% (T 5 e SR S A 7 OS5 i, AN AE A5 T Bk et U A AR 2 1
70 FEARE A, FEARIEST T GIEFF B GIR) S5 AR, 72 % 275 1 1S 1 4%
I 5 R R E AT -
5.3 FEEAMAF MG H M FE BFEAFHHEE. HEHNEZEEREL
AEENNN, REEEEHARA A NERREREFNE (AIFFEIEF R EEE B
FREINE) N HABMISEREAAI T, S BN P i 1) A 45 3 PO AC B < 4R P i o P AU 5%
TRbR IHERI. WA TRENL. WEHRE . R A SIS SE R EE. M. T, KK
B B 3 A A (AT

§6 FEFEMFLSURE CGREH )
6. 1 Ere MR
S EgR: KA B e 138 5 I BGUREE 45 7 i 4
WaE#uEH: 202046 H 30 H
Bfr: ARG

AHIR EEER

Bt 7 B S 2020 £ 6 A 30 H 2019 12 A 31 H

®

Sone

o 11

=

1 3t 38

=




KA e )m s

RO IEBOETR BB 3 4 2020 E AR &

AT K

6.4.3.1

1, 133,497. 02

334, 391. 04

SiHEE

271,669, 012. 93

351, 607, 304. 67

A7 PRIE S

29, 839, 235. 00

27, 866, 578. 10

A2 oy Mk Rt

6.4.3.2

Horpe SR

FE R

[LEzEsas

PP SRR SR 05

R

AP G

6.4.3.3

TR SRl

6.4.3.4

JSIYSCIIE 273 K

JSZHACA) S

6.4.3.5

276, 593. 92

275, 940. 26

ISR

JSZYAT F K

33 HE FT AR B

HoAh Bt

6.4.3.6

RSN

302, 918, 338. 87

380, 084, 214. 07

il ik p &

PHES

AR

2020 £ 6 A 30 H

EEER
2019412 A 31 H

$i fit:

A

A8 5y P4 il 7 £

AT A b A7 45

6.4.3.3

S H [0 i B K

RATIESFE HK

352, 476. 72

270, 598. 00

IAREEAEIEN

JSASH A BN A M

127, 025. 19

164, 009. 09

AR B

21, 170. 86

27, 334. 86

LA 8 B IR 55 2

P2 5 B

6.4.3.7

AR B

RATFIE

AT A

3 JiE TS 515

Hopth £ £5%

6.4.3.8

872, 401. 01

9, 426, 190. 97

st

1,373,073. 78

9, 888, 132. 92

GE-SE

SEUEE

6.4.3.9

307, 824, 777. 00

364, 824, 777. 00

AR I3 BEAE

6.4.3.10

-6, 279, 511.91

5,371, 304. 15

Pt E R i

301, 545, 265. 09

370, 196, 081. 15

BT A Bl i

302, 918, 338. 87

380, 084, 214. 07

o HEEUEH 2020 4206 H 30 H, FEE0E0FE 0.9796 Jo, FEEMEUSA 307, 824, 777. 00

o127 38T




KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

ha

6. 2 FEE

S EER: KlE G4 RN 5 M BGUREUE S 7 i 4
A 20204 1 H 1 HAE 2020 4E 6 H 30 H

Bfr: ARG
N
I H b5 2020 £ 1 A 1 H% 2020 £ 6
H 30 H

—. I -32, 092, 651. 36
L AN 2,885, 112. 15
Hodp: AR BN 6.4.3.11 2,885, 112. 15
e ISUN N -
B SRR FLE IR -
SENIR G Rl U -
WEZ H A RSN -
FoA A SN -
2. BBt as (R BL “=7 JHA)D -44, 580, 335. 21
Horp IEERTEIR 6.4.3.12 -
RS -
g ol as 6.4.3.13 -
T L FRIE SR P B -
ik et & 6.4.3. 14 -
A T HIRE 6.4.3.15 -44, 580, 335. 21
Ak 7 6.4.3.16 -

LN A AR 5 >4 = N =
;g?MEEﬂWM(h%H N 6.4.3. 17 6. 433, 740. 21
4R (REL “=7 S -
5. HAthflfo N (2R EL “=7 S A 6.4.3.18 3, 168, 831. 49
W —. WH 1,570, 165. 89
1. BRI 6.4.6.2 987, 905. 93
2. fLEW 6.4.6.2 164, 651. 02
3. BEMmRE R _
4. X5 A 6.4.3.19 252, 990. 89
5. FIEH -
Forre S [0 S R 8 7= 52 H -
6. i K Fm -
7. HAh g A 6. 4. 3. 20 164, 618. 05
= I A 7 A B DL - 5 E ) ) -33, 662, 817. 25
e Ak H -
VU, HFRNE G5l <=7 S 1351) -33, 662, 817. 25

22

o137 J 38T

N




KA 4 I A 01 52 5 BT TSGR BOIE S 0% 3L 4 2020 S AR 2
6.3 A ENE (FEE&HE) TR
ST M KA & BN 5 B GUR BOE R 7 2 4
AREW: 2020 4E 1 A 1 HZE 2020 46 H 30 H
Bfr: MRt
A
SH 202041 A1 H&E 202046 H 30 H
PRIE S H A BRI e # R A i
—. WA &
K2 R i) 364, 824, 777. 00 5,371, 304. 15 370, 196, 081. 15
. KRIAGENE
mFEMﬁ ¥

EAR BN (A3
%Uﬁﬂ)

-33, 662, 817. 25

-33, 662, 817. 25

AWt
W5 P
ST
I 1 > A
“ )

-57, 000, 000. 00

22,012, 001. 19

-34, 987, 998. 81

Horp: 1 A4
[AE

525, 000, 000. 00

-30, 067, 521. 30

494, 932, 478. 70

2. Fk 4
EIE=¢

-582, 000, 000. 00

52,079, 522. 49

-529, 920, 477. 51

VO A H e 2
(R IESRE PN
MR A ) 2
FEAR) GRHE
P> L =7 IR
ﬂ)

- WIRPTE A
*X § (D

307, 824, 777. 00

-6, 279, 511.91

301, 545, 265. 09

AR PHE A 55 3R I LR 5y

ARE 6. 18 6.4 W &&iRkE d T4 7
T X]

SN N

6. 4 R MHE

//—r‘—r
E

T NREE

ST

U TAERATIA

X AR

IR AN

6. 4. 1 AR EHFTRAKNSTHESR. Sttt 580 —ERR S H 23

A AR =

TR, it S50k

% 14 30 3t

I AR AR 2

=

L 38




KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

6. 4. 2 BiIR
IR B 5 B% R0 (20021128 5 (5T FF AR 25 B 5 4 SRk ) 5 i i

K1) WAEL[2008]1 5 (RTARMVFTEBE TILEBCRAERD) . WPi[2016]136 5 (STammitET
BB SE R E BT @R . WHL[2016]146 5 (O TRE— 20 A A T HE S SOW i Al mlk
A RECRRERD . WFL[2016]70 5 (R T GRUNUE FLAT RS S E BB b 788 A1) . A
(20161140 5 CRTHABEAL pi IR BOE MBS S (E R BCR @A) AL [2017]2
T T RE T I ERBORA SR AN RIE A1) M EL[2017]56 5 CORT B IS ERA
KA AEEND AR [2017]190 5 (& T AL ] g 7 ik TR AR S5 19 (B BB S ey ) S
AR R BEERAN L 55 54, T E RIS R 0T

(D) WERIsEREP AR ER ST, LR e OV BB 5
PR BNZ E R O R R E RIS BB RBAT Sy, BRE IR BT %, H I 3%EIAE
SR AE R

(2) N FHEE MUEZF T I AR IOUSON , BEANIEWS AR P 153

(3)  AFEMIRTT 44 @R BL BOE T MR T7 20F IS 2 4 MR SRR Sk 39 {5 B 1)
T EEA T B AN

6. 4.3 EEWM SRR E #IiiH

6.4.3. 1 17K
Az NRMT

AWK

5
e 2020 4F 6 H 30 H

RV g 1, 133, 497. 02

SE IR -

Hrp: AR 1AHUA -

IR 1-3 M H -

£ IR 3 A H LR -

HA A7 -

&1t 1, 133, 497. 02

6.4. 3.2 XX B &%=
T

6. 4. 3. 3 fTE SRS/ Ffi
A NRFTC

‘ i H ‘ AR

% 157 4t 38

=




KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

2020 /£ 6 H 30 H

EEIEPS

~RME

gl

— HIE
igae 1

p=y
=

Fl ik
LA

R
TA

B fT A
T

A fTA

TE 289, 645, 629. 00

&1t 289, 645, 629. 00

T RTAGRR BTN AR AT A T RO A SRR, (R0 0. fEMH B BIE I T,
SR S ORI N RIS L AR R O iR, AT AR G R B 0T AR S B Bt S
R BRSO (G5 AT A5 G4 a) < TR HEARAN 5 FR 308 0.

6.4. 3.4 T NREERBE"

6.4.3.4. 1 BWENRESBE =R KB

T

6. 4. 3. 4. 2 FAR LT B 32 5 h BUAR A3

T

6. 4. 3. 5 MUF &

Az NRMT

i H

AR
2020 £ 6 A 30 H

o YA i H A7 A

2,092. 07

o I RE J A A I

o Y HABAF A B

o S 45 A e R R

274, 501. 85

A TR LS

B SCRFIE TR AR

RN IR BEIE SR IS

7R H RIS,

OIS B < AR 2

AT A UE SR AR

oA

it

276, 593. 92

Sone

2 16

=

1 3t 38

=




KA B4 I 128 5 BTGB EOE S 0 3 4 2020 SRS
6. 4. 3. 6 HAh ¥ ™=
T
6.4.3.7 NATAR 5 H
T
6. 4. 3. 8 HAh Hi 15
A NRMe
AR
7i
H 2020 4£ 6 A 30 [
A 57 B A8 5 FR AR IE 4 -
INZR S EIE -
AR A B 4 4 -
Ti4E 2% F 89, 507. 60
A ¥ E A 2 29, 836. 17
MR AR K 753, 057. 24
&t 872, 401. 01
E: MR BAEKIB R T E AL SR, BN 5 bR A B R HE R A 2 Z e LB AR E
&5,
6. 4. 3.9 L FESE
SRiEAL. NRTIT
A
sl 2020 4E 1 H 1 HZ& 2020 4E 6 H 30 H
HEmE (W) K T 4= 01
AR 364, 824, 777. 00 364, 824, 777. 00
R B H 525, 000, 000. 00 525, 000, 000. 00
AWHEEE (BL “=” S3EA) -582, 000, 000. 00 -582, 000, 000. 00
— SR/ R AT - -

SR /A B SRR

AT H

AL (BL “-7 535D

AR

307, 824, 777. 00

307, 824, 777. 00

6. 4. 3. 10 R4 EF)E

Bfr: NRMG
i H CL SR 4 R SIS 53 Ko EANEE T
AR 2,402, 306. 22 2,968, 997. 93 5,371, 304. 15
A SHF -40, 096, 557. 46 6, 433, 740. 21 -33, 662, 817. 25
ARSI S0 BAL 5
B 5, 852, 149. 81 16, 159, 851. 38 22,012, 001. 19
Hrp: B4k -46, 927, 029. 46 16, 859, 508. 16 -30, 067, 521. 30

BT

3t 38 |




RIAH a3

N
i

5 RIF IGIR B 27 4%

2 L4 2020 4E IR

B AHEIEN

52,779, 179. 27

-699, 656. 78

52,079, 522. 49

A2 73 B

AR

-31, 842, 101. 43

25, 562, 589. 52

-6, 279, 511.91

6. 4. 3. 11 FFEF WA
fr: NRMT

5A A
2020 1 H 1 H& 2020 £ 6 H 30 H

T AR RO SN 64, 878. 44

E BRSSO _

FL A RO SISO _

ShE AT R BN 2, 820, 233. 71

At _

AR 2,885, 112. 15
6.4.3.12 WEHEKE

T
6. 4. 3. 13 AR FE A
T
6.4.3. 14 REBHRFWR
T
6. 4.3. 15 fiTAE TR
6. 4. 3. 15. 1 fTA T AR —ELBUEEMERA

T

6. 4.3.15. 2 fiTAE T Al —HAR B R
ffr: NRMIT

A et 85
2020 4F 1 H 1 H% 2020 £ 6 H 30 H
44, 580, 335. 21

Sone

2 18

=

1 3t 38

=



KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

6. 4. 3. 17 A RMEZ SR

fr: NRMo

T H 44 F5%

A3
2020 % 1 H 1 H%E 2020 %£ 6 H 30 H

1. GV e

P B

e

PP SCRRIE SR 05

FE R

R

HoAt

2. 17T A

6, 433, 740. 21

BGIESR 5

LIk

6, 433, 740. 21

3. FiAt

Pl LA B o 2 FOANE AL B
PR R PSR AE AR

aif

6, 433, 740. 21

6. 4. 3. 18 HAbk A

Bfr: NRMoT

i H

A
2020 % 1 A 1 H# 2020 4 6 H 30 H

S ] RN

B

3,168, 831. 49

it

3, 168, 831. 49

T BB N AR B R A AT DAL B A7 sU R A I i, B AR B 5 2 ) S A

L5 BRI B A EL A Z2 800

6.4.3.19 % 5% H
B AR
5A ENH
2020 4E 1 H 1 H% 2020 4E 6 A 30 H
o T 5 B H 252, 990. 89
AT T %75 5 9 -
it 252, 990. 89
6. 4. 3. 20 HAh A
s NRMT
Sig N
20204E 1 1 H% 2020 4E 6 A 30 H
it A 29, 835. 26
{5 B o 59, 672. 34
7 A L4 -
AT R T2 o 15, 438. 11
BT St 38 7




KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

FeE Al FH 7% 59, 672. 34
ann 164, 618. 05

VE: FEBUE F 2 ST AR B SOt LR AR RS B T 2%, AT — H RS R R EAN T 20
CTENR TR, SEER N 12 Ho ARG/ SEREE SiT— SR EHE R T4 T 20 1278
N TEE, 4 H 350 2t H R P21 0. 02% /14 R4, B H Bit, B34,
6.4.4 MEFH. HEAHEREEERMUHA

6.4.4.1 BEEIN

Ko
6.4.4.2 BEMHEBHEEM
Ko

6. 4.5 REEHTRFR

6. 4. 5. 1 A3 & HIAFAE SR R 5¢ R Bt BRI SR R ISR A £ R 1B DL
A I G AR JAF AR F ] 9% R B FLA F KM 6 5C AR R R T R AR AR AR

6.4.5.2 X EHSEERERKRZ 5 KI5 RETT

KK TT 2 FR HARFEER AR
KIRFESEHARAR (“KEE”) | AESEHA
W E O ERAT I A IR A F ( “HERY | BEESFEEA
BAT” )
KA a8 A5 28 5 BT I B0IE | ARSI S
FER SRS (KRB OEEY
% BTF B )

T TIRRERAZ 5y BT IE 8 ML 55 ¥ Bl 9 4% — sl 2 3T 3L

6. 4. 6 AR 5 R K LR AT A AT ISR BR T 22 5
6. 4. 6. 1 B KRBT X 5 BITHATHIR 5

6.4.6.1.1 BEXF
T

6.4.6.1. 2 fRHERH
T

6. 4.6. 1. 3 AR EE 5

Teo

2 20

=

1 3t 38

=



KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

6.4.6.1. 4 BUERX 5
T

6. 4.6. 1.5 N3 ATRERTT &
T

6. 4. 6. 2 B IREH
6.4.6.2.1 EEHHH

e AR
TiF i
20204E 1 H1 HZE 202046 H 30 H
R A A 3 G N S AT T R 2 987, 905. 93
Fob: N B R B -

e SRS KRS, & 1 H IR AT — H 3L &% =1 E 0. 60%I4E T i3, BHE
rEgHAK, #%HT. HitEAN:
HEMARM=8—HEE&EE15E X 0.60% / MERE.

6.4.6.2.2 HE&IHEH
Hifr. NRFT

A3

T3 H
20204 1 H 1 H&E 202046 A 30 H

AR AR A 4 NS AT AR 2 164, 651. 02

e SO REFEE AP EAR AT TR Sedinl — H AR & =18 E 0. 10%ES g, BHER
WEFAARIK, AT HatE AR N:
HItER=al—HREEE 3 E X 0.10% / MFERE.

6. 4. 6. 3 SREFHTRATRIRNLTH MRS (FEE) 5

Teo

2170 3t 38

=




KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

6. 4. 6. 4 % 5 I YL RLIE UE SR A b 55 R AR B R SR BRAZ 5 S TR A 1 B

6. 4.6.4. 1 5RBI5EIE 20 % HR 5 A AT 538 A 1B R KR 2% R BIESs A k35
B

Too

6. 4. 6. 4. 2 5RERT7EIT L) % HIR 7 FAT B8 A T A0 0 PR 3 R 25 AL 55
I L

T
6.4.6.5 ZFREFRBEAEEHIER
6.4.6.5. 1 REMARSEHEANZHBERERARESNHEMN

.

6. 4. 6. 5. 2 W H IR RESEENZ S HA RIS TR AR EHIF

AL

AWK FEER
2020 4£ 6 H 30 H 20194E12A31H
KEKTT 245 A 25 2040 KA 050
KA o FFAM o
e i JE G S AR L 4 O i JE 4 A A bEAg
Bl %) (%)
KE LR
i — 173, 454, 600. 00 56.35| 62,000, 000. 00 16. 99
6. 4. 6. 6 HREH RE PR IT R L4 PR BN
Hp: NRMt
A
SLBETT 2R 2020 4F 1 H 1 H# 2020 4F 6 A 30 H
R R A0 EEEPNSTON
o E R MY ERAT 1, 133, 497. 02 64, 878. 44

VE: A R AHTE MBS AR ER, BRT AR A,
6.4. 6. 7 XEESIEREHNS 5RBF A IESFHE R

Teo

6. 4. 6. 8 HAhSTERAZ B AT 9H
.

% 22 71 3t 38

=



KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

6. 4. 7 F¥E 4 BB
T

6. 4. 8 K (2020 £ 6 A 30 H) 2 HE&FA N EZIRIES
6. 4. 8. 1 AR &/ R IEHT T HRFEA KRB ZRIES

.
6. 4. 8. 2 BIRFFA KB IHE B TIE SZ R
.

6. 4. 8. 3 HIRMRFF IEBIEAL 5 F/E AT FIf5 35
6. 4. 8. 3. 1 $R4T IR 1E B

.

6. 4. 8. 3. 2 X 5 Fii R 1E B

To
6. 4. 8. 4 IR S 5ERUBEUES HALST HIIEST

T

6. 4. 9 &@h T B XK K& &

6.4.9. 1 X B BB FIZH 41484
RIS NE M S, HEA XS E & TR G RS FirR eI Mgk

&o FINARGRL ST BEIR S G, FERME R MRS, MRES DR 5 iy tas
JEHILL A TR A HOXAB I R Rl S AR R E I RAL A T AL 5 B KBS e R AR (0L A SE G
BRI B0 R T M P 5 T e TR S P XU T LA P XURSE  SE sl XU  T 37 XU
A 4 P e BN ISR RS 7 L 1) T 2 b S OOHE A XU 42 1) 7 PR PRV L 2 Y, 3B SRR

i 125 P MR B R 2 ) B /Mo

AHE G A B BN AT AT RS AR RN G 0L 1 DA R R M (S S WS B B 2
Ay AFRFENEIZEHIRGAR) . Tk SR, M) . MIHE. KA E Y
BRI B B AR R . AR SRS EHAEREHS TR aME N EHEE R, A%

22370 St 38T



KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

PRIz E KR HEAT B, B R P R ROHAT . 78 R BT 3R S bl b &,
FE IS UGV B BT AR RS, T AR E USRS e s FEMV SRR IR T, I SERE AL
EORAT A PRI, BRI A S R AT L X KU i L TR R 1
J7 IR A T PR HIBE . VAR B BT o S B 3 AT KU AR 2 TR 5

AR )35 4 B BT AR T 4 i T EL LR B v I S T AW A BT v
A% b SRR 72 2 TP R 5 o MR P AT 1RO AR 28 R, T IR A58 7 FE A 35 0 ER L R 21
AR . T RAMTIOA R, IR A SRS IR AR, 45 &5 &0 i I G T
LR S5 52 1 USSR PG AR, B0, L TR R, XSO 5 O R P AR 7 58 A R,
TR TS % b SR AT W A BRI, RSB SI s, A R st 2 T RS2 R L
6. 4. 9.2 {5 XK

13 P XU R 3 e AR5 53 R h R S b PR AT B 5HAE,  BRB B SFTRIE S 2 RAT A
HBLEL) . AR AT RIWIA RS, S BOE SR AR A AL XU

AHE G (93 4 B HENAESE 5 RO AE S0 TR IR AT 1 8 40 O PEAY . AR IE S IARAT 173K
TERAE A IE I NP AR MR AT, BT 5 AR AT A7 R S 043 P B A B K. A E G20 55
AT RS 55 349 DA Fh [EHIE 3588 0068 0 BRI 4 ) S8 5 0 5 FRAIE 35 5 WO R AR 5, e 240 XU
ATREVEAR /s ZEARAT D[R AT 370057 38 5 BTS00 50 5 6t T A T3 PR AT A 0 350 05 Stk A7 IR
o LA I 4 125 PRI o

ACHE 4 (9 4 B BN ST T A5 PR P BRIAAE, S B R P S GO SR P b I
7 NIV PR, LS 20 B3 8 LA 20 U

TAMIK, ARELMEHY.
6. 4. 9. 3 MBI HERK

B R 5 G AT 5 R AR M5 S 10 S S5 B S AE B R o A ) 30
JAR:— 77 TR B T H e AR A N AT B R B[] FoRp A A A 8, o5 — 5ok H T3 At
JIT LRI 55 T 4 AN SR Tk A P 73 00 DR e i PR 4% 5 4 i ey A T 3 R IR e sh O A 40 T BAS
AR AT o

6.4.9.3. 1 |REYANEESHEE KRB HE R 75T

ARSI G I E BN AL I (RIS RIETF SR e ia (EE BIME) K (I EEITHEE
UETFH 58 2 i Al PR RSB BRI E ) S SRV ) SR A ST A o I ek < e sl P XU e 2R K A
AR AR, PP A SR RS T, BRI YA R KR B I, AR B A B

B 24 U1 3 38 U



KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

PR KU HEAT A B . RS S S AR I WS P e L 4 W7 PR AR R A A L 300 [
SIRIEI H 55 5o IR B2 IR bl SRS LA 7 A TR H s Bl
(RIS B LA S P 3R A% 77 2055 960 SN e XS o FE T C ) 8 A 3 o b G o 1 L 344
P, ARPRRE SRS PR AT Bk MTC I, A A R W RSB 77 5 B
FRIOUTAC S T . ARG IS G AR S A P T EAEE 4K, QEERR ST
T[] e i P A 7 3K, ] R R M E A S R PR B SR, A AR S AR 25
TARWIA, AHL A TS R A o5 e VP VL) B Rt 15%.

ARG FHHT BRI S TR AL, AR ST VP Sl HIT R I Sl A5 A
29205 R AR BN H E009—E LA EL— AT, PT343 LA,
R TR AR 451 — AP A AT L) 2 240 B T i B
6. 4. 9.4 T RK

I 420 SR 60 R i T L) 2 SO A LB R SR B i R DR T A 1 320 4% S [ 6 1 8 3
TR A BN, AR AN X R AR R U -

6.4.9. 4.1 FF XK

2 SR 4 4 T T L 2 St (1 BB i 2 i R R AR B T A el A XU ) 3R ek
P 4 i T B I B T TS R T SO SO T R, 3y B R K 4 b T R
A5 8 B 40 25 KR4 i 35 ) 5 B3 52 A 6 AR SR B 9 S £ UG

ARKE G 1 4 TN A T A T A R R U BB I AT MR, Rt R R R AL A
DT R R AT B

RIS T BRI 5y SR B R R, BRI AR S AR e & EE Sh L
SR EAEIRRFLRE EMSE T iR 3 A . A G IR R BB W7 1 BN HRAT A7 R 45 51
AT 5,
6.4.9.4. 1. 1 FIZR RO

s NRMG
PN N . .
2020 % 6 H 30 H 1 LA 1-5 4 54Dk Tt E it
Aoas

AT AR 1, 133, 497. 02 s - 1, 133, 497. 02
el R R 271, 669, 012. 93 - - 271, 669, 012. 93
7 H R UES: . - 29, 839, 235. 00) 29, 839, 235. 00
INAkeilpSs h - 276,593.92 276, 593. 92

et 272, 802, 509. 95 - 30, 115, 828. 92 302, 918, 338. 87




KA 4 e 1 T 22 2 BT GRER BOIE A 7 2 4 2020 S5 4R 2

1 fiit
7 A 7 N % 8 - - 127,025.19 127, 025. 19
AL B . - s 21, 170. 86 21, 170. 86
S AT UE 7T K . - - 352,476.72 352, 476. 72
H A A7 5 8 - - 872,401.01 872, 401. 01
ffie it . - - 1,373,073.78 1,373, 073. 78
P BURFESR T 272, 802, 509. 95 - - 28,742, 755. 14 301, 545, 265. 09

AR . .
2019 2 12 B 31 H 1 FLAA 1-5 4 54D E it R &1t

B
GRERwES ¢ 334, 391. 04 - - - 334, 391. 04
iR E 351, 607, 304. 67 - . - 351, 607, 304. 67
17 H R UE S . - 27,866, 578. 10| 27, 866, 578. 10
SRR, . - - 275,940. 26 275, 940. 26
ORI =a 351,941, 695. 71 . - 28, 142, 518. 36 380, 084, 214. 07

i
INZRRERLPNE L] . - - 164, 009. 09 164, 009. 09
AR . = - 27,334.86 27, 334. 86
AR F7 T K . - - 270, 598. 00| 270, 598. 00
A A7 fiit 2 - - 9,426, 190.97 9, 426, 190. 97
it . - - 9,888, 132. 92 9, 888, 132. 92
FIRBUR BRI 351, 941, 695. 71 - -| 18, 254, 385. 44| 370, 196, 081. 15

E: RPPRNAR GBI

BT,

6.4.9.4. 1. 2 FI 2 KU I BURE D BT

TR, ARGRIFAL S MERTFEE,

6. 4.9. 4. 2 SMNC R

AN AR A2 46 <l TR A2 Fo i BRI <

6.4.9. 4. 3 HANMHE XS

HCAbAN M IR i 3k B i R <

DAL L T 300 SR R AR Bl T A

i TR Fe i E BAROK

LA TR O EL, RIS 200 BRI 2 ST 52 fr H B0 H 3 E

ERFIHETTE KR

Wit B PIANICIC 2R AR B A A e Bl R A »
WP B RATAN R T, BRI B RN -

TS % TR R AL Bl T A R Bl (0 AU, o A T B 8 T A B 5 B P 5 5 R v U B2
o s P9 A AR s RS RV BT ) et L ) AR Sl R B2

NI R ] e A B HIVARR B Y

N
Uisd

26 TL

3t 38 7

7

Gy T e JE I BT AR 2L

AH

P B R B T R AN

4,

LSS 2% bR I 4 KU



KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

73 e il B2 5 20 ZH RS LB A R B BT A 5 D SR U, e i A 0 RO B B AR A A s XU

ARSI AT AT FB N FEAT AR R US40 7 Wb U1 B2 S I EL A GRS SEEFLZE TR
AMET IS T AR 90%, A TG TAHER 110%;  BRSOAT R ah 3 B & 20 0RiIE 4 LA 2
MR TIRM AT TAEADT 80%. MAh, AREHIISE BN 0 AR S RS
kg SE M, s 2R E BT AN B 3T S L&, B45  VaR(Value at Risk) #E#5
S5 RN AR I < T ek P98 A U, 2 B R St e UG AT BB A

6.4.9. 4. 3. 1 HAtAHH& KUK i
TEATEAE 5 BT A8 5 T i R SR 4008 (B “AT 48 R 72/ Sudi 7 ), 7624 H G S f 48 bl i

T HIBHBT SRR BRSO (45 SRR IORF G iit a) 2 T8 4251RAH Ja (K A0 0,
6.4.9. 4. 3. 2 FAt RS KU B BURE T

X Bl 45 B e v DL AR ) HoAth T 3728 B AR ANAR
X P i H IR & W = i E )
T R A B ) 2 AR (A NRMIT)
~ R (2019 & 12 A
) AHIA (2020 46 A 30 H)
31 H )
Mk gt b s I v BT
11, 950, 000. 00 18, 690, 000. 00
5%
AT
M 25 b R UE R [
-11, 950, 000. 00 -18, 690, 000. 00
5%

6. 4. 10 BBy FEMEM 5t & vHRER F E 8 f AL IR
T

§7 EAGRE

7. 1 IRESERHEHEN
GERAL: NRTT

FFa T H Xl d RSB ] (%)

1| Blad st - -

Hr: i - _

B RR - -

[ 5 WA 2 4 - -
#2770 38T




RRAT th e 1 5252 5 RUF TSR HOIE S5 12

W4 2020 FEP RS

Hrr: fid

BTSRRI

AR

SRIATAE AR B

TR SRl ™

Ferbre KR R SEN IR B 2 Rl BF

s

BUTA B FL e e i

272, 802, 509. 95

90. 06

HAh A T 5™

30, 115, 828. 92

9.94

aif

302, 918, 338. 87

100. 00

-

N

2 WEBIREBATIL 2 R R R R A&
2. 1 MEBRIEHEI R AT REFEARERRAS

.

2.2 MEBARBEBE AT REF AR ERREAS

.

. 2. 3 MEBREAT U RABBOER R RER R A

.

- 3 BARIZ A SHME 5 G B = A H B R HEF R B B B A
3.1 BIREHERFEIRA M E G EE T E BN TR BRI B 4

.

- 3.2 BIRBIRIFE IR A M E S S B E B N TR BRI R B 4

T

ARG ERRAGHERZS)
4.1 RIS H T S 5 FE 2%BAET 20 44 BIBER B4

Teo

4.2 RS2 SHE YIRS R FE 2%BEAET 20 4 BIBEE B4

Teo

228 U Jt 38T




RIAH a3

N
i

Gy BT TR BOIE TR 5 08 5 4 2020 4F b 4R

-3

Too

-

Too

-

Too

-

.

-3

.

-3

.

-3

5 MRS EF RO RSB LS

- 4. 3 SEN BRI B AS S R S H B R BN B

10 ME AR A EE T BB S 13 5 E L v A

. 6 IR A AE 5 B R 1$E BN HEFF R A S R R A

-9 BIRIEA SOHME 5 2 B 138 H I K/ HEFF I BT FLAA BGE B3 P48

T IIRIE A SOHHE GBS T 8 H B M HEF IR B SCRAIES 407 B 48

- 8 A HIRIE A SOHHE 5 EE B 1E H i KM HEF IR 144 5t & IR SR A28

7.10. 1 REPRAESBRERNE @A RTF MR A
AR A s vt L (G A 4)TE (o) Qﬁmjﬁg{m A 156 B
SE) &)
AL2009 | 745 2009 424 28, 885, 000. 00 961, 199. 18 -
AL2010 | 945 2010 126| 8,489, 250. 00 93, 068. 18 -
CU2009 | ¥4l 2009 514 124,567,900.00 5,101, 846. 03 -
CU2010 | ¥4 2010 68| 16, 449, 200. 00 218, 770. 88 -
NI2009 | ¥4 2009 342 35,171, 280. 00 215,574. 71 -
PB2009 | ¥4} 2009 288 21, 060, 000. 00 605, 320. 61 -
SN2009 | ¥ 2009 58/ 8,016, 760. 00 402, 816. 93 -
SN2010 | %% 2010 53| 17,320, 360. 00 95, 306. 49 -
SN2101 | %% 2101 67| 9,225, 900. 00 281, 722. 12 -
ZN2009 | YEE 2009 468 39, 206, 700. 00 771, 095. 87 -
AR ER S R AT O 8, 746, 721. 00
B B AN R (Jo) -44, 580, 335. 21
i SR A A A A SR EAR S (o) 6, 433, 740. 21

T RAFEEUIESRR, RHFFeEUMEERR, LT,

2970 St 38T



KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

7.10. 2 AFEESBZE B R HBEBUOR
—RIER T, AR A TR, HIRAR 8 U 0 3 58 B L 2E R S A R

PGS, FEARIEAR TR BN S B & 2 S AR B 5 0 AL AT A ML 2

AT SRR I G 0 HERA E T I S AR . E@FHET, ARSKHIREE Rl
TR USR5 & LB BEAT R S HRA T, (E TR et 1 B 5 20 IR S5 4 . S 20 ah ik
ROUEE R 3R R 2 HE R 1

[, 9 7 3t G A F VI IRI A T 37 A A LR, AR < T AR i3 42 1 S B 5 0 R TR
BRI, A EE AR A4, B — g R A L AR th A T A R A XU

7. 11 |EPRARE ST 1 E G52 5 B oL i
7.11. 1 B E R RCRBOR
T

7.11. 2 |EFIRAE S B B B G B IF A8 2 A
o

7. 11. 3 B E AR E PO
T
7. 12 R A GG MHE

7.12.1 EESBRIATRBIEFRRTEERR S UM ERTILRFE, R
ER G H—FEARBATFER. LTRHEE

AH GBI RT B AUETF I ARAT EARA B B ML A, s g ] H Al
—ENZ BN AT

7422%ﬁ&ﬁ%ﬁ+zﬁ@%ﬁﬁﬁﬁﬁAﬁﬂ%%%ﬁﬁgﬁ
AT G P BRI AT+ 42 ISR AR 2 e 1 R [ 26 e e

7.12. 3 3R HoA & IR0 B 72 M R
Hpr: NRMoo

K5 4R &8

7 HARIE S 29, 839, 235. 00

CIEZ73 Bk -

InLieicgll -

NYSCF] R, 276, 593. 92

JSZVAT H T -

S| O | WD |~

H ARG -

2F 30 7T 3t 38

=




KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

P

HoAth

9

it

30, 115, 828. 92

-

Too

RN

Too

- 12. 4 BUREFA HAE T B B mT e 5t 55 B 4

- 12. 5 AR BT +48 B B2 A AR T8 52 FR 1% 0 1 Ui B
12.5. 1 BIRIEERE A+ RE P AAAERIE PRI HL A UL A

7.12.5.2 AR H AT F148 R AP AL S8 52 PR IR0 Y 1t A

.

-

.12, 6 R A GG ERFADST TR ER D

BT UE AR, 2Bz S &t RAa Rz,

§8 EE&ERFRFENER

8. 1 BiIRESEMBIFE AP LFTFE NG
8.1.1 MARELEMIFFEANFBEFENGEH
UrEaAL: iy
R N4
F AR | P LA BB BT
(P9 el AR JERAY
O i (hEle I i A LA
5l (%) (%)
1,200 | 256, 520. 65 | 284, 706, 568. 00 92.49 | 23,118, 209. 00 7.51
e FFAEANPEONER B, RS T ZERIK
8.1.2 BMEEHHRELEMLIFAEANPBEFENGH
TiH ESZERAYEND) RSB (%)
Hh [ AV ERAT B A PR A ] 173, 454, 600. 00 56. 35

— KA e w5
TR B 57 #5258 J 1k
Ee e S

2 3170 3t 38

=




KA 64 @ A 1238 5 B G Fs BOE B v 3L 42 2020 48 R HA4R 5
8.2 iR LTHEESR TRFEAN
‘fé‘ /\"*ﬁ
¥ N AT AR (g | P S
=5 151 (%)
Y {'i'q,f_r.'_\-, \ = g'\ = TSR
. iR SR A IR A A — LRt 1| SRR 53, 477, 705. 00 17 37
T&{Aﬁ/\
2 E BE A FR TR A 15, 198, 301. 00 4,94
3 MAFI TR AR A A 10, 000, 000. 00 3.25
4 WL vp 3 SRR 55 A BR A ] 10, 000, 000. 00 3.25
MSAHEFE G — PR AT IR AR A5 BIR 2 7] — 8L 4 8 It
5 FOFL 5 P B ) 6, 754, 120. 00 2.19
6 FHRS IR A A PR A ] 6, 285, 230. 00 2. 04
7 HEIER A R AH 5,196, 611. 00 1.69
8 H )5 2RISR A FR A 7] 3, 391, 701. 00 1.10
9 BB 1, 146, 200. 00 0. 37
10 o 5% 1, 124, 800. 00 0.37
5 4T B ARy INF ; 2 B e R
" W ELROVARAT B A IR A 5] — K & @A 1AL 5 T 6. 35

RO BOE SR T I S &

e DL RS b ERETR S A R A R R U, KR AV N RFTA

8. 3 MIAREEEEAN M RIFFEAEEHFHLR

8. 4 MIARESEEAK NN RIFEATEAE & A H LS B XEFRL

T

13 H FAEENPUEE

WscE X E Ot

ARRFRPERN R FE BB FUHS

[T A AT 4 0
I e 4 2 T ARG & 0

§ 9 FFHE S H AR

AL

HehH Hiﬂﬁ(mw&nwama>

R

13 AU

310, 824, 777. 00

$W¢WWW§ EIESKl

364, 824, 777. 00

A Y12 4 i FR A

525, 000, 000. 00

s

A i AR 4 B[R]

582, 000, 000. 00

A AR AR B A (A B D

2H 3271 3t 38

=




KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

u “_» iEﬁU)

AR A B HA AR S 4 40 0 A 307, 824, 777. 00

§ 10 EXEHE
10. 1 & MHFEAKRS R

—. EeEHE N EKNFLS)

T BEEE ARSI T E RN FHAES)

10. 4 F S BFE S I AR
T

10.5 pEGHEOEARWESIER

AN G HAT RN A S G 1 TH I ST I 5355 B o Ak B R 2 I 355 B Rk 0E &
W() o HHESHT AR FAEMHENAREREH T RS ES.

10. 7 BEEHAES AR X 5 EIUHA RBN

10. 7. 1 SRS A TR 5 BT R R B R e AHE R
SHRA: AR

W2 5 L
- R
wEaw | T | s & Pt
TR | PEEE | s m ) Joe MR
i
BHE% 1 - - - -l -
SIS 1 - - - -l -

% 33 71 3 38

=




KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

KIAEZF 1 - - - -1 -
JWAHES 1 - - - - -
H—aik 1 - - - )
RALIES 2 - - - )
IRITIESF 1 - - - -1 -
RRIES 1 - - - -1 -
IRMAESF 1 - - - - -
J7IEIESR 1 - - - -1 -
RS 1 - - - - -
HRIETF 2 - - - - -
JRAESR 2 - - - -1 -
] S iiE 2 - - - -1 -
] BRAIE 5 1 - - - -1 -
EZ % 3 - - - )
EEE AN 1 - - - -
I IE S 1 - - - - -
FARIESF 1 - - - - -
YA 1 - - - - -
HEQIES 1 - - - - -
TR TF 1 - - - - -
PSS 1 - - - - -
BRIRIESS 1 - - - -1 -
RAIESF 1 - - - - -
A HUUE SR 1 - - - - -
P 1 - - - -l -
FHERATE 55 2 - - - -1 -
IPGIES 1 - - - -1 -
RS 1 - - - - -
I3 T8 1 - - - -l -
5 34 50 3% 38 1T




KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

HAIES 1 - - - - -
RIRGEFF 2 - - - - -
JIRIESF 1 - - - - -
PUERIES 1 - - - - -
W8 2R 1 - - - - -
WA IE S5 1 - - - - -
fFIKUES: 1 - - - - -
PolliEgz 2 - - - - -
R IE S 2 - - - - -
W IE SR 1 - - - - -
Hh [ AR IE

75 ' 7 7 7 e
A 3 - - - - -
HRIESF 2 - - - -1 -
H (& @ I

75 : 7 7 7 |
HFIESR 2 - - - - -
Hh 4 B IE

7 1 7 7 7 e
IR 1 - - - - -

Ly AR AR R RS AR ) (O- T S8 B UE TR A Bt 2k 58 5y TS 1] FEAT SR 1) i RDE 1) IR 5%
&7 12007148 5) WA RIE, AnNFHIE THARESRA RS 5 Bty . A
UEFF AT A ) TR FERE R S COWSIR R, Sab—$EXE KRBT, (5D
LEATNNE, WIS MEA, RS IRRAGIBERREIEESR, (=) BITSi8eE,
REPT LA AR S . B IRSS . PhEhdtAT B A RO eSS (M) A%l

BAEPTHR R ZAEREET, ARBNEHAERRES, Bie St BRA IR0 w5,
(1) meRMtIR S AGEE. BEIRRNHEASRERS: O3 MXEEER. ®rEEaH

PARGEEREMUE AR 26 . ALANEZR A FAL 5 ITIRE . B SeRIEHLIIE R 2 7138 5
TCHEFARME R (R RARGSPENRD, SRS RIS 0 R R AT R F AL 5 5 HTT.

2. WEWANMAR S BT EEN, WL g8t . B SHI0: KRS .
3570 J 38T



KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

10. 7. 2 EEH S A F 32 5 B IT#AT FAIESF B R # 18 O
.

10. 8 HAhE KFE/F

g NI EERE TR Ve 10
ST R A e RITE38 5 AT I N o
|| s e | COOSS R
FAF A T AR EARIME S AT | 5 o P
o AN ] R sk
ST KA e RIS 5 AP, | PSR e
0 | MR SRR A RS | SR B | 2020456 H 16 1
A% 2 7 W
ST KA e RIS 5 AP, | PSR e
3| T HHOA R ST TIERE R | S BN L | 202045 A 11 H
A% 2 7 W
‘ e pee | TEUESH ERER
4 Eiggﬁiﬁiﬁiigifhﬁ SIGUTHRNAL | 20064020 F
N/
KR AR AT e T AL ZRR | PEIEER. T E
5 | MR RAE (k) GIRARE | SHAW THEMSL | 202044 H 25
e I Sy A2 7 R 3
‘ \ PR
6.4 R 138 5 A TP Rk 1 % \
6 Eggﬁgiimﬁiﬁiggi? %%%%fﬁ%@%& 2020 4£ 4 A 22 A
N/
KR4 AT IR A T e TABRMEE | P EEA. TR
T | BEFAIES 2010 SEERIIEINA | SHAH THBEMEL | 2020453 H 25 1
i 2 7 R
o o | TEEER R
8 iziziﬁﬁwza%?ﬁ%ﬁa SR THBENEL | 202043 A 21 H
A 73
ST R B 4 RIS 5 BT | B R
90 | SR BRI S FMAAIER ST | 2w THENS R | 202043 416 A
845 A2 7 3
ST R B 4 RIS 5 T, | AR
10 | SEOFER A S AR ST | 20 e TSR | 2020453 A 12 F
845 A2 7 3
KTRBACRIBRTEIRINA gy mirs
| RS AR | T S
FAEA T IR IMES AT | 2 8
o Ay ] R
12 KRS EHARAFTRTEHEES | PEIESHHR. FEIER 2020 4E 2 H 29 H

36 70 Jt 38T




KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

AFEIIA S S F G TP R X
Ay ] R
- — [ EEE . TR
13 %Zf;;gigﬁg;ifpxg SHELWTHBENSL | 2020 42 H 26 H
P 7 A
KRFEESEHEGA R AT T 2020 4F | R EIESHR. FEEGL
14 FU KA A AR ASHESE | SRS THEE M & 2020 £ 1 A 30 H
TR TR A R E E A TS Ay ] Wk
KT R LSBT S BE | PEIESRR. P ERER
15 FEEOIE TR B0 2 G i FR e AR | &2 4 i 130l 5 9 il I 20201 H 17 H
WA F A S A ] W
‘ [ EEER. PR
16 ﬁgggﬁiﬁiﬁiﬁiﬁg;? G FRERGL | 20061117 H
A ] W

§ 11 MR RE RKNEMBERSER
11. 1 RE W BB R E A E SR L FX B BT 205891550

" . WA AR A e
AR5 TP A B e A AL - u =
B SR EE S
EEES ALk 3] X e
o 52 . : 4] FH I &z [ s
il 5 ey Ehul e o " FrE 40 b b
= X g 1% g
20%1°] st 1] %)
X ]
X 20200101-202| 100, 010, 881. | 100, 010, 881. B B
IR 00320 00 00
. 20200101-202| 120, 009, 332. | 120, 009, 332. B B
00116 00 00
NN - - - - - - -
H#x
o
X 20200102-202| 62, 000, 000. 0| 565, 399, 800. | 453, 945, 200.
e | 1 00630 0 00 00 173, 454, 600. 00| 56. 35
et
4=
PR RS

SR X RPN e b SO L P N eSSBS St G T S S DA L S RN e Rk i
JENEER XS, A ] AE SRR SRR MRS, B BN W] BETCIE M I AR Bk 4 B 7
DU 3 < Oy 85 A N IBE BT S, S O R AT NPT e Je2 A I [ A3 1) 4 FS 2 < 1 9

11. 2 B R E REHI KA EERFR

237

=

A8

3t 38

=




KA s I B3 5 BT IR BOIE = 5 B 5k 4 2020 4F b 4Ry

§12 HEXMHER

12. 1 FEXHFHEFR
L oo BRI M 2 SR KA €4 % U0 55 5 PR IR HE 3 B B 4 ) S A
2. (KR B3 W 52 5 BT GRS - B B e 2 2 A )
B (R (04 01 552 5 R IGRAR BOIE J 5 3 ST B
4y KFRHEGATEAT IR AR HOESCIR, B AR TR,
5 AR TP R AR 5 TR 1 R A 2 SR

12. 2 FE7UHE B
B SO ATAE AR B 4 8 NADHE S NI T
12. 3 EFEF R

BT F AR E LA (R 2 A i, BlOS AR A EE http: //www. defund. com. cn 4T £
5] o

KRESEERRAF]
2020 428 K 28 H

2F 3871 3t 38

=



	§1 重要提示及目录
	1.1 重要提示
	1.2 目录

	§2 基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式
	2.5 其他相关资料

	§3 主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现

	§4 管理人报告
	4.1 基金管理人及基金经理情况
	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 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	§5 托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本中期报告中财务信息等内容的真实、准确和完整发表意见

	§6 半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 所有者权益（基金净值）变动表
	6.4 报表附注

	§7 投资组合报告
	7.1 期末基金资产组合情况
	7.2 报告期末按行业分类的股票投资组合
	7.3 期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	7.4 报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6 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
	7.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	7.8 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贵金属投资明细
	7.9 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
	7.10 报告期末本基金投资的商品期货交易情况说明
	7.11 报告期末本基金投资的国债期货交易情况说明
	7.12 投资组合报告附注

	§8 基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末上市基金前十名持有人
	8.3 期末基金管理人的从业人员持有本基金的情况
	8.4 期末基金管理人的从业人员持有本开放式基金份额总量区间情况

	§9 开放式基金份额变动
	§10 重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5 为基金进行审计的会计师事务所情况
	10.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7 基金租用证券公司交易单元的有关情况
	10.8 其他重大事件

	§11 影响投资者决策的其他重要信息
	11.1 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
	11.2 影响投资者决策的其他重要信息

	§12 备查文件目录
	12.1 备查文件目录
	12.2 存放地点
	12.3 查阅方式




