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ST e 2,580,819.47, . -4 2,580,819.47,
17 HARIE 4 221,786.64 - 4 221,786.64
A8 Gy M4 R T - - 829,710,703.27 829’710'703'3
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SN IREE 4 il %
- - - . .
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6. 4. 13. 4. 1. 2 FIZ X FKIBURME T
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(RT3 4 DRl 3R B B T R A S B R o A3 4 2 BB TR 38 5 BT b i slRAT 18] R T 3% 28 5
B AMGE23, T T I P A AR RS SRR T B AMIE S5 R AT T4 B B 2 8 1 00 R R S IO 52
W] BEARYR T UESR T AR B B i
AEE G E AR Barra MK EH ARS8, W brfEZ . IERIRZE . beta {H. VAR ZE45F5,

M7 P B A T W ) T 37 A e Bl AU

6.4.13. 4. 3. 1 HARME RS T

SHERA: ARMT

AR EER
2020 £ 6 H 30 H 20194 12 A 31 H
s b4
TiH
B YRR
N RE N RME

18 EL 451 18 EL 451

(%) (%)
T oM a s — BER % 708,017,453.15 92.51 829,710,703.27 91.52
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THRBAHAEGRSE
7.1 BRESFESAEENR
SHHEA: ANRTIC
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P | WiH &5 (%)
1 B 4% Bt 708,017,453.15 91.83
Hrr: B2 708,017,453.15 91.83
2 &1t - -
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PP HRFUE SR - -
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o JE 4 U P E
P | REA Ji A4 R HE (D A E
teol (%)

1 300253 MERE e 5 3,315,621 76,060,345.74 9.94
2 002050 =R 3,442,804 75,397,407.60 9.85
3 002850 RHEF 1,024,988 70,929,169.60 9.27
4 00268 G M [ e 3,689,000 60,721,636.48 7.93
5 300037 B 772,102 42,511,936.12 5.55
6 300770 By 182,078 40,723,565.48 5.32
7 600380 fe fE T 2,477,788 40,239,277.12 5.26
8 300750 T AR 224,896 39,212,866.56 5.12
9 300785 fEA5 3K 225,233 28,314,040.43 3.70
10 002384 KUK 808,400 24,211,580.00 3.16
11 600276 TEFf % 24 257,400 23,758,020.00 3.10
12 00981 S ERUNESIUN 840,000 20,716,819.20 2.71
13 603786 BHEIA 223,216 16,819,325.60 2.20
14 002044 el 1,126,190 16,228,397.90 2.12
15 002812 BEER A 246,400 16,213,120.00 2.12
16 600763 BT 96,800 16,143,336.00 2.11
17 688208 EIERH 251,263 14,208,922.65 1.86
18 00700 i A I 31,000 14,118,676.70 1.84
19 002241 R B A 428,500 12,580,760.00 1.64
20 600570 fEA4 HLF 109,100 11,750,070.00 1.54
21 300073 YR 332,814 11,006,158.98 1.44
22 300226 AN 139,680 10,978,848.00 1.43
23 600588 F A W 2% 172,300 7,598,430.00 0.99
24 688116 KRBl 155,819 7,284,538.25 0.95
25 601816 HO R 906,536 5,593,327.12 0.73
26 002153 AR 92,700 3,618,081.00 0.47
27 688181 AN 4,306 263,053.54 0.03
28 688568 Wk E 11,020 178,634.20 0.02
29 688377 it IR 7,894 129,619.48 0.02
30 603087 Ha=2lk 1,076 107,922.80 0.01
31 688277 KA 8,810 106,072.40 0.01
32 688027 H & =T 2,830 102,389.40 0.01
33 688600 AR 5,468 84,754.00 0.01
34 300824 Jb A 1,954 26,789.34 0.00
35 300842 17 B A 455 18,527.60 0.00
36 600956 PN 2,533 12,766.32 0.00
37 300839 I A 502 11,751.82 0.00
38 300847 HRESOE 1,421 9,861.74 0.00
39 300845 Pz 470 8,286.10 0.00
40 300843 A 5 Ay 751 7,517.51 0.00
41 300840 Pt 2 e 1,185 7,038.90 0.00
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| 42 | 300846 | stk | 1,131 3,811.47 0.00
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7.4.1 RFSEASHHE HIAI RS R 7™19E 2%80HT 20 42 FIREE B 40
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1 002050 e 57,015,464.88 6.29
2 300750 THERAR 43,549,336.26 4.80
3 00268 G W 1] 35,631,145.57 3.93
4 002460 Erzs N4 31,271,195.54 3.45
5 600380 T 30,966,602.76 3.42
6 002120 RIS Iy 28,574,689.43 3.15
7 00241 i] E fidk R 25,817,598.57 2.85
8 02382 PEFOLF R 22,944,038.36 2.53
9 002384 RIIKEE 20,449,063.44 2.26
10 600276 fE 5t R 24 19,145,198.00 2.11
11 002812 BEER Ay 16,739,562.38 1.85
12 002624 SEFAH T 16,113,524.48 1.78
13 000063 R IE 15,530,824.25 1.71
14 600763 THREST 14,228,349.98 1.57
15 300413 TR 13,932,459.94 1.54
16 002044 F AR 13,793,365.84 1.52
17 00981 HpEs [ B 13,627,287.17 1.50
18 688208 THE R 12,994,764.41 1.43
19 600570 fHAE T 10,579,929.48 1.17
20 300770 SETBE A 10,444,731.11 1.15

TE: SRANEHUE LA M (RSN TR LA EE) 151, A B 5
7.4.2 RvFEHSHHE PR -S R 5E 2%80HT 20 42 KRB 40
eh: AR

- . s A o7 AR 4 B
5 =S JiE B A4 R AHH R TSEH S ] (%)
1 300207 JRHE 3% 81,590,198.99 9.00
2 300496 HRMIIA 59,085,719.40 6.52
3 002384 R 56,764,419.65 6.26
4 603799 R 54,594,194.68 6.02
5 300413 TR 50,779,704.62 5.60
6 300136 (EE: SR 46,536,409.30 5.13
7 300618 FEBLE 43,274,856.56 477
8 300253 T 42,855,318.30 473
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9 300750 THERAR 42,238,388.60 4.66
10 300792 F M Z 4 41,126,180.84 454
11 002460 AL 39,218,863.55 4.33
12 00241 i] EE fidk R 34,456,248.53 3.80
13 000063 HG I TH 34,006,004.95 3.75
14 300661 Ry 31,718,750.12 3.50
15 02269 ZiIEY) 30,612,047.86 3.38
16 603259 24 B e 27,264,333.28 3.01
17 002120 FRIE Iy 26,578,365.38 2.93
18 02382 kTR 24,793,690.81 2.73
19 300662 R E b 23,432,255.00 2.58
20 688029 = 2 20,217,313.38 2.23
21 600633 Wik 19,503,702.46 2.15
e RSB LA S (AT LA =) A, AFIEMKZ 5T .
7.4.3 ENBZERIBA BT SE R N S B
gz ARt
SENEEEA (A S 589,383,563.94

SEH R EERN (R3S BV 1,022,726,103.12
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7.5 WIRIEBIREFSRNBHFRELAE

AFE AR AR RFFAT 557
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7.9  WIRIEASRMME G E ST E LRI/ NP T T4 BGEB B A 4
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7.10 HEMRASE SR BRI 5H B LA

ARHe AR AR R BB B AR 0T
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7.12. 2 ARSI+ 44 B SRS Y 2 e R 1) 26 e P S
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3 Mgl 104,366.08
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AR AR AR BT+ 44 B A AR iU SZ PRSI«
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8.1 HIRESHBEANBEEEANEN
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PR IR AErd ey N e
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8.2 MARELEBEEANKINARFEELESEKIENR
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HEAFAERH (2019 44 A 29 H) L ELLE1 988,540,350.68
AR JH I 2 S A0 RS A 685,280,206.74
AR A 3 4 R ) 5 -
P AR 3 A e B [ 3 50 295,911,414.67
AR B R AR S 40 -
AHR A RS A JHk 3 200 8 389,368,792.07

10 EXFEHER

10. 1 EEHBRAARSRE

AR AR AT S HRFA AR =

10.2 EEEBEA. Z&EEANENEESTEERITNERAERS)

AIEGEHNT 2020 4 6 H 22 HAA A, H 2020 4 6 f 22 FUERIAEKS A BRIl %

LA AR RSB S P N 0L

AR AR SILE N LTI EE TR R AEERAFED).

10.3 BRESEEAN. EBEW™. BE&HEEWFHVFL

AARE N T MRS GE PN g Be 55 I IRAF I

10. 4 E SR RIRHFIHE
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10. 5 AEEHATHHHI TN S HrE L

A S N AR e R S 2 TH TS5 T
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10. 7 HEEMAUESRA TS BITHA RKFER

10. 7. 1 ZEHAUESRA B 5 BT REER R RS AT ER
GRS KR

5 WAL 5 . S A7 v A 4
T i VI | T e
W T4 SRR I 4 G BRI
A b Eb 3]
eI E 1 13,485,982.29 0.84% 12,559.28 0.95% | -
HE 2= %% 1 3,784,021.10 0.24% 3,027.14 0.23% | -
W e 1 - - - -] -
RN 1 41,117,575.08 2.58% 32,894.06 2.48% | -
WS 2 26,140,967.68 1.64% 23,366.62 1.76% | -
E BIES 1 - - - - -
iR IUEZR 1 - - - -] -
HFEIES 3 301,825,403.12 | 18.91% 241,460.23 | 18.17% | -
EfEIES 1 - - - -
LIRSy 1 - - - - -
RIRGIEZ5 1 - - - - -
ERIES 1 - - - - -
HEARIES 1 6,775,416.44 0.42% 6,309.98 0.47% | -
R RIS 1 22,181,895.38 1.39% 20,658.20 1.55% | -
RITUESR 1 - - - - |-
HARUE SR 2 218,283,644.89 | 13.68% 212,402.14 | 15.98% | -
FRIGESF 1 - - - -] -
KAITiE 1 36,150,908.48 2.27% 28,920.74 2.18% | -
[ 4 iF S5 2 - - - - -
5 77 1E 1 55,211,696.58 3.46% 44,169.66 3.32% | -
T 2R 1 - - - - -
SPALIESF 1 - - - -] -
EHIE S 1 - - - - |-
HEEFIES 1 - - - - |-
HHZRIESR 3 1,863,724.09 0.12% 1,735.70 0.13% | -
FRALIESR 1 25,037,737.85 1.57% 20,030.15 1.51% | -
JKIESR 1 419,116,817.44 |  26.26% 335,293.29 | 25.23% | -
R [ Fr 1 45,126,529.10 2.83% 42,026.85 3.16% | -
HTIESR 1 - - - - -
[ B IR S5 1 - - - -] -
J5 IEMES 2 222,864,581.82 | 13.96% 178,292.37 | 13.42% | -
I RAESF 2 116,472,814.32 7.30% 93,178.23 7.01% | -
B ESF 2 - - - -] -
HEANESF 1 40,560,127.24 2.54% 32,448.10 2.44% | -

A3 L 47 T



S JTIE R QRN & RAESR 55 2 & 2020 4 rh iR &

e @) AR N AL G D e RIS AR A PR A 7]« MBS Bt A PR A 7] % — A58 5 o,
B E BT A PR SUE AR — N S BT,

b) AXEEHAMTUEFIERLENN, MRS Rl ARG 5 Hot. e s 5
T IEFEAEL T

D @E T NREINE, AR, AN RIFIAEE,

2) BRESIBAEPR A, 2t 585 i 2 2 e AT IESR 52 5 1) 7 2

3)  AABGRA AT RS RE T RUKT, BAEEAR T AR W SR II AT L B g
71, R A A FER AR SR TR AT AW R A AT R A A
I B ARSS s REARYE A 7 P B G MR 2R, SRR T e, BT R BB R G
MIRESTs RERIR N A RSB SS P, $ 55 2 ISt A S et g T b 55 (R T R 3R 3k R 4 R IR 5%
ASLHF o

C) A G HITIEFFE P T

D ARG RE LR 525 5 € W 52 5 TSR 2 E M .

2)  FEEEIAMPOE T FRESRZE NS 5 BT Pl

10. 7. 2 ZSHMFUESS AR R 5 B IT# AT HARIESR 8 B L
SHEUPAL: NRTT
(e ] 7R3 5 BUIEAZ 5

EE=Eli
EE=El EEEl
ElEELY N 77 B g
PRAC A | TR | A JRAZ 80 TE A
sl
WU Ll WU e
Ee sl

4 B
L.
W UE %
g /A
{7
[ ki
THELIES
i iE%
[H £
ERIEY
KIS
ERER
ERIER

44 UL 4T T



S JTIE R QRN & RAESR 55 2 & 2020 4 rh iR &

TR SESF - - - -
RITUES - - - -
GESNE - - - -
RGUESF - - - -
KITIES - - - ]
[ 415 - - - -
{5 7 1E - - ] ]
GBS - - - -
PR - - - -
[ I 75 - - - -
IS - - - -
R UE S - - - -
FRILUES - - - -
HKIES - - - i
Hh R [ B - - - -
HRNIE S - - - -
[ B 75 - - - -
J7 B - - - -
| TRIES - - - -
EIBIE S - - - -
EONIES - - - -
10. 8 HAtE K4
‘ V5 B H
JF A A V7 B 75 X
,ﬁﬁ
. e
|| oo e e 2000 g | LIRS ESTEUL
1H 22 H. 1H 23 HEEIRENES A% \ S e
H 22 H. 1A 23 HE RN 1A e 4 5
Gy B G EHA TR A W R 3G 2019 4R35 |
2 - W 01-
4 75 R 2 R T A EHFIESRR 2020-01-18
DTk EHARA IR T AL 2020 | BIHESRR. HEEEHA
3 | 1A 3L HAFFHURM., WelEl, Fde, | Wk Ko EIE s HE 4 | 2020-01-30
TR G S R A FL 48 6 il
. : Lo | DIEERR . EEE A
% 4 :"—“"f»} INF {J’: INF {J’:
4 i?ﬁégiggﬁézﬁéﬁ%Aj&é o0 3 e o R 45 4 % 42 | 2020-02-04
S i HL T I 3
L. L
g | AOTERHEOURTR & RIS SRR S: 2020 4 iﬂj{iﬁf iE f f ;}f g 2020-03-30
47 2H. 4 H 3 HEEE N : o HE I S hed
H2H. 473 HEEBENLS AR e -4 5
Gy 7B FE G P IR A R R R4 2019 4RAE |,
6 . VR -03-
R4 25 4 e A RS AR 2020-03-31
7 | G5B OEHR A RNE SR IS 2020 4F | BIRESR. LB | 2020-04-07

545 L 47 T




S JTIE R QRN & RAESR 55 2 & 2020 4 rh iR &

4 H 10 H. 4 B 13 HEEBE RN A S W it Ko F I W 2 i 4
FH 5% 5 9 i
. . PR EEEFA
G LR S EHER AR TR T E &
8 W it Ko [ IE W 4> B4 | 2020-04-10
(1 A=l =7 /\ﬂ:
A 2 A Bl R T B 415 2 TR A b 4 5
K/\/\—k /\ K 2 2 e
o | PR TR | i 2020-04-21
. PR EEEFA
5 7SR BIHNR & BHE AR % 4 2020 4F
10 W it Ko [ IE W 4> B4 | 2020-04-23
s /\tl:
4 H 28 HZ 4 H 30 HE{EEE RV 5512 T
PR . EEFRA
2R 25 5 0 0
11 z;gﬁfﬁﬁﬁ AR AARERER | oy f MiEl 234 | 2020-06-06
FEL % 5 X iy
. ; SRR EEETA
3 =] 1) S R
12 f;iﬁéﬂﬁ%ﬁiﬁiﬁii;ﬁﬁ% 3 o B E 5 25 3 4 | 2020-06-18
R TR T
SRR EEETA
D15 I\ 473, £t P
13 /EJ\Z SERIAIR AT HRGIRNRLE W] 3k 2 o IE s 4 35 4 | 2020-06-22
A TR T
. SRR EEETA
. 1) {/—»
o | BT RS R 2000 48 | T
7 A 1 HE RN A A
FEL % 5 X iy
11 BEXHHEHF
11.1 £&EHFEZF

1o I M 2 v T 5 07 IA R BT TR A T UE 245 B8 I eV A 3P

2. (G TTIERHL BIHR & BUE R R R i e H
3. (G IR BIHTR & RIS R B A T
4. (5 JTIERE G BAT PR w) Sk eolk 35 RN 5
5.3k

11.2

(EREVNE ¢ ik A NI R L L NCE

TP

D

J7 TR X BRVLBT BRI AR B 30 5 MIARAT K JE 40-43 1%

11.3

=T

BB AR ENLIN R e S A B, RT3 A SR SR B

346 UL 47 T




S JTIE R QRN & RAESR 55 2 & 2020 4 rh iR &

STk EEEEARAT
—O=O#/\A=T/)\H

AT L 4T T



	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
	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股指期货交易情况说明
	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 期末基金管理人的从业人员持有本基金的情况
	8.3 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的情况
	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备查文件目录
	11.1 备查文件目录
	11.2 存放地点
	11.3 查阅方式

