%

~Z RNV AR AZ 5 B IR\ TR BOIE T B B 5
&
2020 58 4 FFEWREG

2020 £ 12 A 31 H

REFHEAN: PRESEHFRAH
EEXEN: PERITROERAH
WEXHBHEE: 202141 H 20 H



SEZzAVAR ETF2020 4E55 4 Z=EHR &

§ 1 HEHR

FEE AR EF S LEFORUEAMR S P st AR R IC . R FIERR IR B R,
FExF H N A E S HERA VAN 58 B MR AE AN 1) S DA

FEIE N EHAT R A PR A RIREA R S S FHUE, T 2021 4 01 7 19 HEZ 7 AR
I S5 4R bR PRI R A SR EFNE, REEZABAEEERICE. RPIEHR

# ORI

BB R U LSEE . BhRUR ST R JR NS BN S I 3 507, (EAPRIESE & — 2 B A
RIS STFARIARRRIL . BBAT WU, BEBTE AR 5B AT ML 4 B A

e AR EE VIR

PNl B S N2y
ARERIE 2020 4F 10 H 01 HZZ 12 A 31 Hik.

§ 2 B&T= MR

B &R Pz BMLAR ETR

71 4 TR FR BIDlLAR PA

e 159964

FegiEfE 2 5 BT I

HEeaREARH 201943 H 15 H

5 AR I & 1 BB 193, 481, 881. 00 f4

BBt Hbr S PREEAR TR H, A SR PR 5 R R ERER 1R 22 (1) B /A

P ARHE G E BRI GE A L, B 5 A BRbR 148500 it 1 4 e J L
PR TTHE, FERTEbR AR EO8A B S HAE 1 AE Bl AT AH B
W, FEIEH T OL N, J14 st AR 4 H S5 R ER s 25 B 1 4 0
B 0. 2%, FEFREFIRZEAHEIT 2%, G0 ERHE K B30 0] R 4 B A
DRl 25 5 S5 R B O 20 55 R R i 2 R P, R N BRI
L it R G B O 5 5 L R EFR ZE B K

b4 bl A i i BNV AR 35 HO 5 2

AR UL 25 REAE AEEG R TR RIS, U S S T AR KT i T & Bk
& M SR MTig s L. RIS s 1 =R e L
B4, EERAEEEHIENE, BRI, HRGK RIS
B )6 H5 T 2 B A 117 37 2L 45 P R WA 2 AR FE AR AR o

FEEHA P S B AR A

REEEN o EARAT I A PR A #

§ 3 XEM S MIPME S HERI

%20 k12




SEZzAVAR ETF2020 4E55 4 Z=EHR &

3.1 EEM &I

ffr: NRMo

E B SRR

AR (2020 4F 10 A 1 H-2020 4F 12 A 31 H)

L AW C e i

15, 720, 657. 49

2. R YIA

50, 558, 952. 52

3. BT ¥13 < 4y BUA J A1)

0. 2446

A AR G 5 1HE

346, 608, 154. 96

B. WIARIE S0 BlFHE

1. 7914

e LA C B GE fR R e AR B N . Bt
BRAH OB HYJE R, A AN Jy A 3] L SE i as n_E A1 24 so i (8 32 s Ui
2. ik B SHR IR AU A NN ESE 5 3 S &I, TS LA SRRl as K7 2

HAbN (NG 2 SepirE2shiias) 40

1T AT
3.2 BEHERIN
3. 2. 1 EEMPUFENE KR KI5 RISt BEE R 2 0 H
b 4 L
S | KR | WL
L o \ wisElE | 0-© | @-@
® | WEX® | #ikiaEe
220
TE=1H 15. 73%) 1. 59% 15. 21% 1.61% 0. 52% -0. 02%
U AN N = | 23. 06% 1. 85% 21. 66% 1. 88% 1. 40% -0. 03%
od—5 67.03% 1. 92% 64. 96% 1. 96% 2. 07% -0. 04%
[ A
79. 14% 1. 73% 79. 75% 1. 77% -0.61% -0. 04%
R E S

3.2.2 HES A RAEMURES R THFER K IR KE SRS BRI R
REFHI R



SE2AE AR ETF2020 4E55 4 ZREHR &

F 2z Gk B ETF R v B 1< 3 5 R L 6 b Ak v lcas SR a0 By sE B35t e

80.00%

70.00%

60.00%

50.00%

40.00%

30.00%

20.00%

10.00% |

0.00% {f

-10.00%

-20.00%
L =] ol L =2 — L @ I LN =] Ina] el ] [ae] L0 L] m 0o —
BT o s e G M M S S A ST G AT ARTM
o =+ L w [~ 03] o — [} — [} o =+ L I~ o] [o3] L) — ol
T 7 2922 Y72 292 92 993 %9 777
(o] (o] (o] 03] 03] 03] 03] 03] o3} o o o o o (=) (=) (=) (=) (=) o
— — — — — — —_ —_ — [ [ [ [ [ (] (] (] (] (] -
) ) ) o o o o o o o o o o o (=) (=) (=) (=) (=) o
[t} [t} [t} [t} [t} [t} [t} [t} (o] (o] (o] (o] (o] (o] (a8} (a8} (a8} (a8} (a8} [t}

|— FEIARET PR i A KT — F201ARETF Rt sl s |

W 1. AREEELSAFT 2019 4 03 H 15 HIERAR

2 WMAR SRS A FME, BN Y HRES S FA M Bl H AR R A
HHBIFGREERNLE, RERGHAAES O RS, B0 W55 R 5 0% =i & L
HEEFAE.

3. 3 HAthda s

VE: ARIEG A N T AR AR .

$4 BEEARE

4.1 BG4H (RESSE/ND) @
TEASE SIS LR | F25 Ak

WA WS Trmam [ mEnm|  eR U
W, A A
— WLEARES 2 5 LR 2 (EIT ity
R 55 5T I B A AT .
e U3 4 B A WA ] o T 22 A R
Eé@, R ER AT . 2017 4E 2 AN F-223E

‘ LA RAE, BT ETF 48508 % 0
L [FRENE2019 43 H 15 o s
) el 31 - 104F BB AT AT, [FRHEAE T 220% 300

;ﬁgif; H R UG B3 T3
e ﬁqp%%ﬂﬁmﬁﬁﬁﬁﬁgﬁ%é\
e fﬁ%@&mx%ﬂﬁmﬁ%ﬁﬁ#ﬁ
- RIEGHAEIE S 22 MSCT R A B

22 5 BT I AR BOE T % B 2 4 P %
MSCT # [ A i [ B 52 5 RO G5 S0IE




SEZzAVAR ETF2020 4E55 4 Z=EHR &

AR R IR B L P2 IE 500 225
ROF BT HOE T R S I i . 1
RNV 5 IR BOE SR 55 2
& CPRPE- TSR A F SN ER T
A G R TSR BOE T R v e P
iIE 5-10 SR 31 [ f1E AR 28 5 ROFsa 45
HOETF RT3 P 2 PR E IR RS X
S A2 AE 5 RAF TR R BT 15 B8 2
& T RZANMEARE 5 ROT IR HOE SR 42
WIRGHIEIE S TR P6H-0-5 47K
B HTT BUR 152 5 RO IGTRBOE SR 4%
WAL P SR IE U R R AR I
B EeREG2M,

AT

ETF $8%
ERRVE 4y
Bl s
Pz gl
W AE 7 24
T e
BOE %
e e
S5

201943 H 15
H

9 £

il RELRSHE T bm .
B fE FAT B G UE S R A PR A Bl =4k
RTINS A RAF LS
B, 2017 4 10 AP 48 B R
AT, AT T ELE ol ETF FeEGH 4%
W4, IAHAE ETF $880h 03 & Bl s
i, (A ARAE T2 MSCT A [ A AR 5)
A2 5 I RGREE BOIE 3 1 R e 4 P22
JRE 36 i A= v [ Al 32 5 Y T s de 0IE
FHAEHE S P22 MSCT vh [H A B [E FrAg
5y BATF TSR HOIE S5 5 0 o S I e A 4
P22 MSCT H[E A I [E B 22 5 BT i e
FOF SR 4 P DA 3 2 BTk
RIGBOEH IR I 4 P2 i N TR R
AL 5y B I AT e S 4% B e 4 F
LT REIRIR R 22 5 B Tl Fa
FOF R 4 P QAR 3 2 BTk
iR QA S s e S acb LN

E: 1 WERENEERESH, H EREN MEReEFANH, “BEERMT REAF R
SERARIAEES E ] xF b )a AR SRR e B, “AEIE 7 A “CBARE I 20 BRI A F e
A RIS B STA RS 30 o

2+ UEFFAE A SCEMAT 2 GEZRE AL RS E B AMNED BIAHOIE -

4. 1. 1 IARFERZ R EHIT R R LB N E LB F N E K™ A HR
E: .

4. 2 B NN G N AT GBI 5 IR B
ARG A, ARGEHN R (P N RIS ERET BRI 7LD S5 R
R S A G B B RIME , A WEE . BRUR st RN B AT IE L B, 1E

% 500 Jt 120




SEZzAVAR ETF2020 4E55 4 Z=EHR &

TR P UG SR b, NS AU N ORI KA 2t AR N, AR giafF B GkE
M, BABRERSOIEA AN OB, B8 LB A G oA RIE A &
HEEFRPE

4.3 AR GER U

4. 3.1 AP G ERRITRER
AW, AEESEH ST T GESREESEH AT AT S HIERSEL) ML
52 A58 S AR el

4.3.2 REZHIT A ER A

ARIEG T A WA AL T WAL DTN,
AN, P RRAEZS 555 P AT SR H R 858 5 S8 1 5L 58 By @ A i AR
77 2 H SR 1 5%,

4. 4 WE BN E SR B E R MIBEo T

VB — R8T BRI B sh 7 i, FESAERBTE b, RIS e i A B pid R
ERAREL, PSR RGBT S E B, @ S SUS0H AR S8 B i S ER
BT, PRSP ERER (R B RN ER R 22 IS N, ARSI H W ES Y 0. 03%, 4L

BRIRZE 0. 69%, BUFHSEEl 7 ARG HIBEE H AR,

4.5 MEHAZESHN SR
BEARERAZESMHIFEN 1. 7914 J0; AE AR S OAIFEBEKE N 15, 73%, Ak
SRR N 15. 21%.

4.6 MEHNESTE ANBRES T HERERHA
AR G A AR S P R S 20 AT A LS SO BIRF AT ABCRAN I 200 A BE 9P (A1
T-5, 000 JiL I %

§5 BTmAAME
5. 1 ERIKREESEHEHEBMN
Fs i H SH (D) HIRE B EFERIRE (%)
1| Bl 343, 775, 609. 51 98. 47
Hor, BREE 343, 775, 609. 51 98. 47
2 | HEeHE _ -

#
>
=
pies
=
=



SEZzAVAR ETF2020 4E55 4 Z=EHR &

[ 5 WA 2t 5

Hrr: fid

B SCRFIESE

R

BT AR B

KNI SRl ™

Forbre KK CIRI I R SN IR B < R B2
F

AT B &A1 5, 342, 872. 40 1.53
HAth %t r= 8,677.72 0. 00
ait 349, 127, 159. 63 100. 00,

5. 2 MEBIREATW - R BRER R A S

5. 2. 1 REMIRBHREHAT U ROFARRERRAS

N 1725 ARME GO i 3 & R PRI E A (%)
AR AR R DIk 10, 223, 574. 56 2.95
B PREMIL - -
C  [fligk 223, 319, 510. 87 64. 43
D CIVANE VAN /S WS e Y I | i

VA4
E sl _ _
F o HERRERE 234, 213. 00 0. 07
G . SiEmiElk - -
H o fErE ool - -
I &R A AE BRI 33, 672, 469, 25 0 71

4
J Rl 26, 189, 131. 38 7. 56
K |k - -
L ST 55 R55 1, 404, 000. 00 0.41
M RFEERE TR RS 9,505, 717. 84 2. 74
N KR BREE RN it A H 1, 723, 545. 00 0. 50
0 [ERIRS . ABHAIHAR RS - -
P HE - -
Q |[RAEMSTAE 25,611, 879. 26 7.39
R i, REMG R 11, 371, 649. 60 3.28
S GiA - -

Gt 343, 255, 690. 76 99. 03

5. 2. 2 WEMIARBBBE AT U ROFARRREAE

] (&S ARME G iy 56 4 P AR B A (%)
A PR AR B D _ _
B RHIL _ _
C |l 410, 556. 63 0.12




SEZzAVAR ETF2020 4E55 4 Z=EHR &

WL BT0 IR SR A A
CigDA4 - -

a4 - i

itk fE 16, 322. 72 0. 00

SCEIE . AR ATIEEL - i

Zlo|T|lm

EXEEIE LV - -

5 SR A B R
Sl 44, 713.63 0.01

—

<Rl - -

5 b el 8, 975. 14 0. 00

LG AT 7 55 Ak 55 - i

R0 SIWAIEs W N &4 22, 503. 52 0.01

KA SRR S Y - i

B 55 AB AN A R 55l a N

HE - -

A A2 AR - -

A AREFE R 16, 847. 11 0. 00

vt E -

nNi"lo | |o|lZ2I=|0 =Y

&1t 519, 918. 75 0.15

5. 2. 3 METIREAT WA REERE B BB R A S
TE: A AR WA RS B E

5. 3 MAEFARIL A SOMME b e 37 13E Hu ] K/ HER OB+ 48 IR B R A 4
5. 3. 1 & WIRBHI K IR A M E S EEE B B D IR+ R &

B HA 48
e [BERE] RESK | #3E B | 2ahE Co AR BB ] (%)
1 300750 | EfEEAR 114, 200 40, 096, 762. 00 11. 57
2 300059 | RHME 749,902 23,246, 962. 00 6.71
3 300760 | ZHGEEST 46, 208 19, 684, 608. 00 5. 68
4 300015 | ZZ/RERAH 196, 534 14, 718, 431. 26 4.25
5 300124 | JC)IEA 124, 601 11, 625, 273. 30 3.35
6 300122 | F AWM 68, 700 10, 161, 417. 00 2.93
7 300014 | fo£h4HRE 122, 755 10, 004, 532. 50 2. 89
8 300498 | i KA 541, 072 9, 863, 742. 56 2.85
9 300347 | FIEIEZ 56, 800 9,179, 448. 00 2.65
10 300274 | PFHIGHIE 104, 600 7, 560, 488. 00 2.18
5. 3. 2 A BRI B2 A UM E o5 Ze 8 B P2 18 H RN e BB g B 1%
e

Fe | mERE | BREAK | BE B | AANE D | SRR

%8l k123



SEZzAVAR ETF2020 4E55 4 Z=EHR &

%1 (%)
1 300896 KR 114 68, 783. 04 0. 02
2 300926 R RHY 3, 584 38, 563. 84 0.01
3 300877 S WA 686 35,121.78 0.01
4 300900 IS 879 29, 147. 64 0.01
5 300919 Sy 412 25, 342. 12 0.01

5. 4 MEMREBRSF BF D REMBE T LS
E: ARSAMENRRF A6

5. & MEFIRIL A SCHME ki B S B 138 H il K/ HERF B 8IT T4 55 B R A 4

T AEEEAMR I WIRRFFAT 7.

5. 6 MEHAIRIL A SOMME b B B 138 Hh ] K/ HEFF BRI+ 48 B SORFIES B R

B2
TE: AFEEARE WIRAR A 57 S RRESF

5. T HMEFARIL A SME L S B 13E H ] K/ HEFF B BT T4 Bt R B

TE: AEEAMEHIARRTE TSR .

5. 8 MG BIRIL A SOMME 5 FE ST 3 E LU RN HRFF RO BT L8 BUE SR WA 48

T ARFGAMREIRRFFARGLE.
5. 9 ME IR A EG BB MBI 5L 5 O L B

5.9. 1 REFIRAE S BB A BEHF B4 2 B 40
T A SR AR TC B 0 BB

5.9. 2 AESH BB TR HBUR
AT AR WTC i B At

5. 10 5 FAR A LB B 10 H G0 52238 7 H 0L i A

5.10. 1 A3 H U B 8L B BUR
ARSI AT WITCE U DT85

5.10. 2 A FIRA T S F HI E A SR SR 2 HA
T AR GAIR T WA RFFAT [ G L8t

5. 10. 3 A3 E U B8 H VR

#®
©
p=i
H
E
b=




SEZzAVAR ETF2020 4E55 4 Z=EHR &

AT AR A S JE [ £ B 4B

5. 11 |FEAESHE MHE

5. 11. 1 AEESHBIE+RIUEFRI AT ERAM LT HABMERI DLREE, &
FEREHE HAT—E N B ATER. LHHER
55 S P R T 42 S 0 RAT S R T R, SR o e i —

FNZBIATFHEDT

5.11. 2 HEHB AR+ L R R TR HEES S R E K &L= E

SIS

FGRBTIIRT T A REE T, BB B S RUE & e B 2 AR

5. 11. 3 A= Bk

Fs ZHR &8 (o)
1 FHARES 8, 186. 82
2 |NMUGIERTE S -
3 RIS -
4 |RYRE 490. 90
5 |RISCHIEER -
6 ARSI -
T RS -
8 HAth -
9 |5t 8, 677.72
5. 11. 4 &5 BARFER WA TR R v #8755 1 41
VB ARG AE WAR R FFA LTI AT 557
5. 11. 5 #i & BARAT 4 R R AR E Z PR 0L KUt BA
5.11.5. 1 & BRI FE A+ L2 R E AR E ZRB L KU A
AR BRI EER AT+ 4 I S PRI 52 FR 1B O
5.11. 5. 2 &G BARFARI B B FL 42 IR 22 P AR T8 32 PR 1B 1 XUt B
TEZIRF AR HEEEFF | MEZRBE
Fa | REAARR Ji& 2 44 B N
e (o) LB (%) Tt
1 300896 BER 68, 783. 04 0. 02 BB e
2 300926 R B 38, 563. 84 0.01 B e
3 300900 B 29, 147. 64 0.01 H B e
4 300877 SHER A 28, 933. 65 0.01 B e
5 300919 HR A Iy 25, 342. 12 0.01 B e

o107 3 o127




SEZzAVAR ETF2020 4E55 4 Z=EHR &

5. 11. 6 B H AW S MHE I FHA SCF /R 5
BT P& ANER, S0 M58 aea R 2.

§ 6 TFAE S MR

Az fy

T 1) < 1 U 0

211, 481, 881. 00

i ST 1) 3 <5 5 FR D) 473 0

12, 000, 000. 00

el SIS0 1 < B ] 3 A

30, 000, 000. 00

75 Y130 (R B < 5 0 AR SR A (i

UL =T D

R

T IR < UL A0

193, 481, 881. 00

§ 7T EREEHENCHERRERRARERHI

7.1 BR&EEANFHEESMBRINER

*:

7.2 R&EBNEHBEHRERRAREEST 5 HAH

E: &

§ 8 B HE RKWHMEERFR

8. 1 AN BE—BRERFFES ML HIE R EGET 205K1F 5L

ﬂ:ﬁ 2 2 ==
fi T A I e G B *&”’H*gﬁgérﬁ
S ‘ N e
R T T T . - e |
;;J% S 20% 0 A [X [A] W W h TR )
B ) ) ) ) 1
i
&

A
i
ii - 12020/10/01—2020/12/31{176, 000, 000. 0011, 808, 500. 00{30, 000, 000. 00[157, 808, 500. 00[31. 56
4

77 iR AU

AFE AL W AT B — B8 3 R B 0y B 13 B s s By 0 20% 015 T, FE T I3
ENPEA RSO T, QR BB s k], 8 BN AT RETCIE DL & B A% S AR T2k
EH . EREROLT, E RSP LR R S KRB R A &,

] g B R A JE A

oL oL 12 73



SEZzAVAR ETF2020 4E55 4 Z=EHR &

B4 HPLES S AN TAE H 2SR P EART 5,000 Jiot, SEEmiEiEfielE R, SHMEE ST
E LG A RIS . RSB LERGS MR B8 R TR AR S X o W AT 5057
RN AT BES AT B TEAL

8. 2 M B H R M EEE R
W T

§9 BAENXMHER

9. 1 FEXMHHER
(1) FEE N 2 122 BN AR S 5 BT T8GR B I $5% 58 2k e S ARV E M A ST
(2) PRBNEEE 5 RIS EOE T B R e R e B ]
(3) PR BNEARAZ 5 RTINS R BOIE S B3 2 R Pl
(4) ERE A
(5) FEEEB AN F TR ENL A A F FAE

9. 2 FFRUM R
RGEIN FEEIEE NPT

9.3 &R
(1) PRETEEE A A5, T 5 ToA S0 24 Ep
(2) EREW AR EBUELER, TTEHALS SN TR SERGIRAT, 2% H

if: 4008004800 (FuKikik#h)

FRESEHARAF
2021461 H 20 H

o127 312

=



	§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
	3.2.1 基金份额净值增长率及其与同期业绩比较基准收益率的比较
	3.2.2 自基金合同生效以来基金累计净值增长率变动及其与同期业绩比较基准收益率变动的比较
	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
	4.1.1 期末兼任私募资产管理计划投资经理的基金经理同时管理的产品情况
	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 公平交易专项说明
	4.3.1 公平交易制度的执行情况
	4.3.2 异常交易行为的专项说明
	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
	5.2.1 报告期末指数投资按行业分类的境内股票投资组合
	5.2.2 报告期末积极投资按行业分类的境内股票投资组合
	5.2.3 报告期末按行业分类的港股通投资股票投资组合
	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
	5.3.1 报告期末指数投资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
	5.3.2 报告期末积极投资按公允价值占基金资产净值比例大小排序的前五名股票投资明细
	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
	5.9.1 报告期末本基金投资的股指期货持仓和损益明细
	5.9.2 本基金投资股指期货的投资政策
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.10.1 本期国债期货投资政策
	5.10.2 报告期末本基金投资的国债期货持仓和损益明细
	5.10.3 本期国债期货投资评价
	5.11 投资组合报告附注
	5.11.1 本基金投资的前十名证券的发行主体本期是否出现被监管部门立案调查，或在报告编制日前一年内受到公开谴责、处罚的情形
	5.11.2 基金投资的前十名股票是否超出基金合同规定的备选股票库
	5.11.3 其他资产构成
	5.11.4 报告期末持有的处于转股期的可转换债券明细
	5.11.5 报告期末前十名股票中存在流通受限情况的说明
	5.11.5.1 报告期末指数投资前十名股票中存在流通受限情况的说明
	5.11.5.2 报告期末积极投资前五名股票中存在流通受限情况的说明
	5.11.6 投资组合报告附注的其他文字描述部分

	§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


