215 S B AR Free IR TR 5 R

ARPIESF R R EE

2020 £

—
—a
SN

542

=R

2020 £ 12 A 31 H

EEEHEAN: BEESETHERITEAT
EEEN: PERVBITROERAH
WREZHHB: 202141 A 21 H

| g




BE RV T AT ETF2020 4E45 4 ZERFR 45

§1 EEHRR

R F NN EE S MEFRIEAR S Pra AR B iR T MR B KRR

I Xef e N IR B SR

AERAG PR S Bk ARAH AN Sl B AT TAE

HEFEE NP EAN BTN A RA FRIEARE S FME, T 20211 H 19 HEZ TA
WA S Fe b ERIAMB R AGIREENE, RIEEZNENEEREICE. RS

IR B ORI -

BB BN R U LARSEAE T B ST A SR S RIS Y 2R 587, (HAVRERE & —E & .
RSO ARERIARRRIL . BETA R, 58 R A H 158 o3 iy A 2 D 1 A

B AR EE VIR

PNl R S N2y
AIRERIE 20204E 10 H 1 HigE 12 A 31 Hik.

§ 2 B&T= MR

B &R 5 IR TR BTR

I N TR REJRLL T

e 159981

R S (W 5 BT I

HEeaRAERH 2019 4F 12 H 13 H

5 AR & 1 BB 120, 536, 957. 00 £

BBt Hbr SR IREEPRIFREL, 18 SRR O 25 AR R 2 I B /M

P A HE 4 LR AR ) SR SO AR SR DU L (R PR ER AR 1 452
SEIRIE ST H bR B TARITEHOSAD B 07 & 29 a8 18 it 1R &
AN E AT GRS SEHELETED AMCT RS T EE 1 90%.
At TR AR 110%: ISR EH BT, I R1E
LS R 2R B A 2 A0S B I A L], AR =4 o F i Mg
T HBEEAEM RV AR S TR, DA e 5 i vtikas .
RES R R R LFRER B A B AME ., sk iz, Mk
PR 73478 Wl 2= SRR, (B ™ A 2 i RS R L T, Jlad
5 R TR B M 2, SR IR A 2R 5 A 2 2 o 1) A R A T 48
DAASRAS K AR s e

b 45 B A i v Sy R T REIRAL THa B A U ZE =

AR UL 25 REAE A KL B TR A T B G, FLTUIAN AR A IO XU 7K T i T R Y
e 5RMigHEe.
AEEG A RIRHIE S, HR G RHE ShR IR B RAE R T
YA I AR S 2R R AEAR B o

FEEHA




BE RV T AT ETF2020 4E45 4 ZERFR 45

EXXioN

| b M A A B

§ 3 EEMF IR SIFERI

3.1 XEM KR

fr: NRMT

E B SRR

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

L AW C e i

13, 065, 891. 36

2. A SYIA

16, 651, 693. 04

3. INBCT 45 < 1 BAS IR

0.1393

A IR G5 1l

120, 003, 081. 96

B HIARIE G B

0. 9956

e 1 AW CSeBGEE R R S AR RSO . $edilicas . AR OR & 2 sehirE sl ) 1
BRARSC 2R AR R E, AR A s B as n_ A 2 Fe i (AR sl it -
2. TR B eV SRR AN R AW EAZ 5 3 & 3, TH N ST SEBRIC e KT AR T

o5+
3.2 FHE I ERI
3. 2.1 HE M EE KR RESFE NS LB IR R LR
1 A 1 Mk G b s
1 B 1 Mk G b i
B B KRR 2 \ T 28 b O6) @—@
KR Al EEE) ‘
@ HEZ®
HE=EAH 15. 89% 0. 85% 17. 59% 0. 89% -1. 70%, -0. 04%
EEANAH 18. 31% 0. 71% 19. 93% 0. 77% -1. 62% -0. 06%
k4 -0. 84% 0. 92% -3. 59% 1. 13% 2. 75% -0. 21%
H3E4 A TH
—0. 44% 0. 90% —1. 74%, 1. 11% 1. 30% -0. 21%
ARG 24

3.2.2 BEE S RAEMUNRES RTHFER K ERZH R E 5 RS R R
RBRFHIHLER




BE RV T AT ETF2020 4E45 4 ZERFR 45

iif%’ﬁ‘é?ﬁ‘f&I;@Hﬁi‘ETF%‘iiJr@{EiE?iﬁ%’:—J@ﬁﬁﬁik%ﬁ Eb Az v i 2k 2R B 52 RE B4 B

4.00%
0.00% | M
-4.00% J
-8.00% /fj*
- ) N
B N SN
~16.00% WA /_,\,-;\ o
~20.00% / WA
4 1 et
_24.00% \
~28.00% !
g Y88 aw2Re8828855 7
L
— (o] (o] (o] (o] (o] (o] (o] (o] (o] (o] (o] (] (] (] — — — — —
O O O o o & & & & S O o o & S S o o o &
[— A REUR L TR ETF BT A A 08 — W AR (L IR S ETF B L B s R
P AR, AR WO A RS AR,
3. 3 HAhfatr
360
§4 BEARS
4.1 B&SHE (RESZLH/NH) FHih
FAREENHEL AR | 1
14 % 1A = IR | 52 Mol .
FRAY | BEAy | FR
REERAAE, S TR I 48 B & |l s
2, 4, 2008 4E 7 & 2010 4E 10
HATE Mapleridge Capital AFFHAEEAL
SEBRIN; 2011 4F 6 A& 2014 4F 11 ALE
S UL B A R A J PEAT R BT 2 1L
SR T 2014 % 11 AIAERAH, JHUEE L E
YEiEIEs HEh BRI AR ., SR H B
etk BERE] 12019 4F 12 H B o PR, it TR AR vt 2 PEB HE
Tl k| 13 H A, 2019 4F 12 H 13 AR s
Fe 4t 5y R TR T BE IR AL T £R 22 5 BT it
G5 REGFF ARSI S S, 2020 4 8
H 5 HEEEE B4 5 B e
KRG RS, #E BESAL 5B EE
KR ERGHER SRS, 2020
10 A 16 HAEATEAE 2 B AR ws prae it
THATE ETF At sUBcie it 4 13t 4 4 7.
o470 11w




BE RV T AT ETF2020 4E45 4 ZERFR 45

4. 1. 1 BIRFAERFZER - EEH I RIR R LB E -2 B F N E K™ AR

Too

4. 2 FE NG H N RSB 5 5 R

AN, S E AR F RSO ANRIT N ST I3
FEMPETA NERFIZE, PEROEST T QEFE). GEFHREEEGR) . Hfh A SR EE I HLE
A CAE S BB v T ae Ja AL T 5252 S T TSGR BOE S i B g i e A ) R

4.3 ARG EFHH

4. 3.1 AR5 B RHAT R
NTATPRFHEN, RPBEBIAR L, BB IE SRS S Al addinid S5 s E AT
Ny AFRSE GEFRREEE)  (ERRRESEHE AR AMERHETEL) « GEFSER
SAFNTAL G IR R SEEEIUR A =] ARSI, HIEMEIT T (AR5 )
%) CREZHERINE « (AFPNENRZHEHEINE) (R REBINE) SRS
BRI AFMERNZ S RETRE T A TS8R, — BB SE G R LS [F e SR,
ARG H SR ATV G EHREAT IR, RS BIE S T A PR A RSB
PenlH i 5 =07 M52 5 L HHEAN A A & 2 [EAT A 2 i

w

4.3.2 REZ BT AR RN

AN, AEEEBAABRAGZS 55 I AT SR H R F5E 5 A 1
WAAE 5y BB I AR S 2 H S & 1 5% A 3 I, SRR A SRR TR, KEHAL
AZ G MR 2 ik .

4. 4 HE N E SR T R NIZES T

ARG N BB, L L fE 2R DUERER IR Z P20 2R B BN 2 B
BT 5 R S AN AR 20 34T 1 iahtE B B, DIt S ficas . I, B hr e
B I S A IR AT 7%, B RS RAER A, AR AT TN
TR, JF B OS] TG RREARZE . RGN, #2305 H k& MBI T BOR L B ke
DU NI SR R R, e FRBER B AR S B 5 L0 RO AL S5 S AR NI By S A TP A —E 22
S0 HLH KB R FRIBE 2o 0 5 G S M B — S ST, DT TR 2 < (1 PR Bl 28 B MR BRI 22 . 8
BN ARG B, RIS 7 IXEAMIFEm, BRER R ZE AV 2 A OR R AR T BT

5T 11



BE RV T AT ETF2020 4E45 4 ZERFR 45

4.5 HEHNE SNSRI

AAR A WA FE S E R KR 15.89%, VEENFE 0.85%, WGt 3s R 17.59%, W%

0. 89%.

4. 6 MEMARSTHAE NERES T EBE Y
.

§5 MEHAAME

5. 1 MREHREEH=HEGHNR

Bis i H e (o) RS

MEFERIEE] (%)

1| B st -

3\:':':' HJ—XLT B

2 | e -

[ 1 Wt 3 B -

Hrr: 1%# B

B SCRAIESF -

%%é;ﬁ@ﬁifL 8, 000, 000. 00

ﬁ¢ S 2R ) SN 3R B < i

W
=
N

<

RTINS H S &6t 111, 773, 331. 52

86. 46

Hoph B 5= 9, 504, 012. 38

7. 39

&1t 129, 277, 343. 90

100. 00

5. 2 MEHRBATW A R BER R A S
5. 2. 1 EREATI D REE AR ER R A S

T

5. 2. 2 REWIRBAT WL REOBBOE R R R R A S

Teo

5. 3 R & BRI A ARME S E ST ™58 B DR R4 B R R B A 4

5. 3. 1 G WIRIEBEREHA M E S EEF ™ E BN RIET T2 B R

AR




B RLL THITR ETR2020 4655 4 ZRRFRE

Too

5. 3. 2 M RIRBPMER T HZA R E S-S T FE R PHEF RET L2 BRER
AR

Too

(9]

A REHRIEBF A0 ROFAFRRAE

Too

5. 5 A FARIL A FOHE b 2 B 7= 13E Hi ] K/ N HE R BB T 44 fi 35 B R A 4

.

()]

- 6 A HIRIE A SOHHE 5 E e B 3E P /N HEFF BT 48 B SCRAIESF B R
Gk

.

()]

T RERAREA b E SRS T E AR/ IRT A e R R A

.

()]

- 8 WA ARIE A SCHE 5 ZeE B3 E H B K/ N BB FL A BGE 5 A48

T

()]

9 MEHIRA RSB R HIBAR L 5 H oL i

()]

- 9. 1 G BIRAEE BB BB R S0 157 25 B 40

Teo

[$)]

. 9. 2 AESHF A B B R BUR
.



B RLL THITR ETR2020 4655 4 ZRRFRE

5. 10 & IR A S48 B i B FUH 5238 5 1 00 i B4

5.10. 1 A3 H U B R BUR
.

5. 10. 2 5 HRAZ & 5 1 E 17 B 537 F0 4% 25 B 41
T

5. 10. 3 A H R B HE A
T

5.11 BRHAESMEHE

5.11.1
AT AR T A BB AT A4 UE SR B RAT S AR S5 e A 1) S 5 A AN A o i o) )

—HENZBINIEDT AT,

5.11.2
TG T ET T A I S A R 4 R E [ 3 B

5.11. 3 HABBE =14 %

FFe B4 & )

1 |[fEHRIES 8, 462, 165. 00
2 |RISGIESHIE A K 1, 006, 419. 74
3 RS -
4 |RICRE 35, 427. 64
5 |BICHIEEK -
6 |[HARRIBGK -
T (RS -
8 M -
9 |&it 9,504, 012. 38

5. 11. 4 5 BIRFFH B0 4L TR BRI I mT B e £t 27 B 40

Teo

5. 11. 5 HEWRET LR EFFAERBEZRB KU A
5.11.5. 1 & BAIRBEBE BT+ LR EFAEREZRBE KU A

28T 3 11




AR IR THIBR ETF2020 4625 4 B4R 15

.
5. 11. 5. 2 I S AR AAR S R B T 48 SR FF A FE L IE 2 FR 1B 0 1 3 B

Too

5.11. 6 MEMIRAE SR E MR MM R A E LU
5.11.6.1 REMIRAESTR KT b 5 B 28 B 40

A B FOeE | & 4 W | 2 E2| KU

C X /] o) g (J6)

32D
FG105 | % 105 622.00 | 22 939,360.00 508,521.10 | -
MA105 | T 105 1,504.00 | 35 720,000.00 938,904.28 | -
TA105 ﬁ?%:@@ﬁ LT 57 302670.00 | 1,584274.03 | -
zC105 | Z1/15 105 436.00 | 29 273,040.00 -36,391.99 | -
ARMEZRI DB ETT G 2,995,307.42
Fel i I B AR B AU R (o) 12,666,918.32
e SR R A A eMERES) (J0) 3,585,801.68

T RAFFCREUIEEEOR, RHFeREE R, AT,
5.11. 6. 2 A EEH B it B IS B BUR
ANHe e T EOR TR A H s, RO B A I B2 & L0 FE AR IR Kb IS HERLFOR M 2 HR AL
BRA G, FARIEARAITR EURAD I B & 20 S BCE AR AT AR T 3
5. 11. 7 B A SR & MHE R H A TR # 7
BT & TNER, 2Bz & ieh R %

§6 FFBAEE M HE5h

HARL:
i A 4 1 g IISE 107, 536, 957. 00|
i A 1) 4 A F g 43 251 57, 000, 000. 00|
i« %&%Eﬂﬁﬂlﬂ%f\gwﬁwﬁ\%ﬁ 44, 000, 000. 00|
i 5 AR TR 25 S 3R 2R B B (4 40K 1
DL “=7 JEA)D
i 15 S 3 R 4 A 120, 536, 957. 00|




BE RV T AT ETF2020 4E45 4 ZERFR 45

T QARG RIS AR BN S e A T (e e B

§7 E&BHEANBHERRERHEFEEFN

7.1 ZEBEAFEEEZSHIRFHER

Too

7.2 ZRSEBNIEHBEHRERRAEEST 5 HAH

Too

§8 MBRE RN IMERFR

8. 1 MEMINBE—BHEFEES M LFIX B BGET 20589155

BT
s W N B S A G IR FFE 2 1EN
A e
s L A5k 3 X
%" il . bl A 54
PRI s | 0 | | BB [ 6
=2 ZO%E@EﬂLl‘ﬂ A A A
X[
S 5%
FREE AT RE
y 1
f;gﬂ 2020 4F 12
a8 4
Fade | 1 AO0H -57, 000, 000. 00[14, 000, 000. 0043, 000, 000. 00 35. 67
A -2020 4F 12
e SR
A e
4

8. 2 MBI E R KM EEGER

Teo

9.1 EBEXHEZ

§9 ZAENXMHER

o100 3L 11

=




BE RV T AT ETF2020 4E45 4 ZERFR 45

Ly r IR B 2 S A5 2 RS 7o T RE AL T 52 52 2 RS B BRI 350 B 2k < B ST A S
s

2+ CEAE 5 BEARRE T REVRAL T B2 5 ROTBGUIR BUE R B R &R & 5 [F)

3. (RS Z BT PR IRAL T 525 5 BT GIR BOIE TR R BT 2 AR S 0 W )

4y CEAE 5 BRASRE PT REVRAL T 525 5 BTGB BUESR I BT 2 4T i)

5+ G H LSS BRI EATE LI

6. FEEFTE NS5 B AHLIFATE LR

T AR I 2R B AR R E P BB R A T

X

pa)

9. 2 TR HE R

A FLUNE SN YN

9.3 EFEHR

BB AT AEE ML R S B ] o AR AT SO AR 5, AR BN R Py S R SO IR A

BEHESEHARITLAA
202141 B 21 H

oL oL 113



	§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
	3.3 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
	4.2 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


