RA MR E —F & W BUHFRR K
BB TRES
2020 4E55 4 =R E

2020 £ 12 A 31 H

EEEEAN: RENMBESEHEFRAA
HEFXEN: BEBRITROERAH
WEXHHER: 202141 21 H

Shay



R IR 4 € Tt Ak 3 2020 £E57 4 FEEAY

FTH A LS L VR VAT e B M R A

§1 BEERR
A EE N [ S L AR TR VO AP AE R A0SR, 12 SR 3 R,

ol B DA o

HEFENELRATR AR AFIRGEAR S FME, T 2021 4 1 H 20 HEZ 17 AMwE

TR S5 4R FR (S ER AN B

v U P

S E BRI LRSS - B 57 10 SR 045 BTS2
AR SUFAURE AR

2 AR VIR

A IV 55 SRR A I

R H ARG EAE, RIEENEAFEREFILE.

R PR IR B

EH, EARER S —E /A,

BEBAT S, BEBEHAEAT 55T o SR A S A2 ] B A

AAREWIE 2020 4E 10 A 1 HEZ 2020 4F 12 H 31 Hik.

§ 2 EE&F=HMR

B4 TR FA A G — 4 i 2 Rk X
5 o A 008756

SR (Eyray AR, IR
R4&ERAMH 2020 4 4 H 23 H

T AR EE A AU 0

1, 000, 000, 000. 00 13

ARFEEAEIBRIE G T KR @ B S =, /14

R A 935 AT A D AL 5 AT B e
IS T BB A e, BB
W1, LB T R I B, T B
Kt e B RLI R A, KRACE, SO B
LA, )R R R R U
L CEE I 2 2 T
o BIEGIA T RS G, JORMARTGK
PRI AT LT RS S AT, T B T
UNTITYN A SR o L WA
YTy AR IR A

B
fun
~
=il




R IR 4 € Tt Ak 3 2020 £E57 4 FEEAY

§ 3 EEMFIEIEMESIFERIN

3.1 FEUFER
Hfr: NRMot
FEM S Fabr AEHIC 202010 H1H — 202012 H31 H D
L AHA O s sk o 4,242, 421.05
2. A HFE 12, 456, 523. 91
3. IR 35 5 G A B AS HHR 0.0125

4. AR B HE

998, 785, 841. 27

5. WIARIE &0 BT

0. 9988

T OFrdEE eV ST BIEA NN 5 2 e A8 I3, TG SEbrilas K1 2
T PsIcT.

QA CL LI R 5 R S AR SO« BRI

K G A, ASWIRE A A Sz B 3 i _EAS A Se i E AR Sh U 25
OA&FELEAFARH N 2020 44 A 23 H.

3.2 & FERI

3.2.1 EE MR EN KR &I 5 RHNLST LB A i 28 R i E

Hpte N (ANE A S EZE ) FHERAH

. . N b G b i R v
g | TPEEKE | MUK | MSAIE | S s o | e
' ® WEZO | wikaxe | @’ ‘
HE=1MH 1. 27% 0. 04% 0. 64% 0. 04% 0. 63% 0. 00%
T EAANH 0. 87% 0. 06% -0. 85% 0. 07% 1.72% | -0.01%
AR
Eii%;zg%ji ~0. 12% 0. 07% -2, 70% 0.08% | 2.58% | -0.01%
X 7

T ARSNGB y: P E R GE TR s

b
w
=
o



R IR 4 € Tt Ak 3 2020 £E57 4 FEEAY

3.2.2 HES A FEMURES RTHHER KRR L5 RS B Al s &

B LR
e G U T PR R S (] 45 b e A 2 3 i) B S A EE

0.37%

oo
3]
P [
=
'
=
Lo} [ ] Lo} [}
=
[} ] [} [}

[ 0 WAL IR i — ol R 3 e s |
e AREEFT 2020 4 4 A 23 HAEXM, ARSEOHNARESFAEMER 6 M. #E
AR AR WK, ARHE G & U5 B B L0175 & 5 i 7] S AH 5200 B P S4Bt bl 1Y

2

1]
1]
2020-12-14

2020-05-17
0
0
2020-07-04
0

2020-04-23-

L]

295

§4 BEARE

4.1 B&2HE (RESZHE/NA)

% ‘% zJX: 7
R4, mg |ASSWEGERHIR | o e i

EREY | EEHY
BRI 2 B

fillt:, 17 FUEF M
GHE 202044 A | 7 2. H 200347 H
H 23 H #2005 4F 4 A&
AR5 ML AR AT M A5

KT HE5HF, 2006

R

B P
N Bt

5%;
ESN
b=l
H
N
b=l



R IR 4 € Tt Ak 3 2020 £E57 4 FEEAY

3 A% 6 AR
WE 3 2 A 4 BT AR AT
(b WNHfiFF
5y, 2006 4F 7T HE
2008 = 3 H, fEaIK
e HA R A H
{42, 2008 4F
4 % 201546 H,
TEZRIE T A 4 3
A R 2 7 HEAT: [ i
MR RS, e
2, 2015 4E 6 H&E
2017 5 H, fEREE
B EHARAR
=7 BB AR AT
M. 2017 46 Hin
N B IR 2 4 3
HRA#, BUTEESE
2. 3201748 H
BESWHAERAENRS
& 4R 5E B TF TR 77
RUIE R R B &
4, H 201748 H
BAHPAERAENRE
T4t i fiit 77 IR 77 4%
nHeResH; H
2018 4 6 HZ AT
AR N 4R e 2 2 137 fit
i AT A S
&AM H 2018 49
H & A AT R AR
PR G R 5E JH I Ao
75 BUUE FF 45 O ik 4 A
&AM H 2019 49
HZ A AT R AR
R =8 T U
i AT A e
&AM H 2020 43
HZ A AT R AR
FFE MU H
e (HRAMREK
BB T ReigsA00E
FRBEREESE®ZHMm
O F4 2T, H 2020
F 4 ARSPERAE

#

b=l
H

=




R IR 4 € Tt Ak 3 2020 £E57 4 FEEAY

hnR a2 — 48 T
TS 77 Y Rk IR 7
RIS H SR,
F 2020 4F 4 [ E£448
{ERA MR &R —4F
SE JA T T A o Y R kS
NI A e
R, H20204E8 H
2 A FRAT IR AE I AR Sty
7 4 o7 — T E BT
fiii 23 A e =ik 77 4%
R ERH; H
2017 4F 11 A& 2018
T AR IR
FER A7 MR R
EPAE SrE St aeL L
F 2019 4£ 5 H & 2020
10 AR RAE IR
E AR 53 75 BUIE 25 5 %
REHeRMH,

4.2 EEAXR G AL ZESEEEMRTERB LA

AIREHIA, EEEHAHET (hE N RICRERESR 35 R k) LA SR
IEM S B MIE S A FRZAE, AEWSEEN . SRS R BRGS0, 7R ks 4%
AR ATSE N, N2 e BT NSRRI . AR A, s B BARGIRGM, L
H IS B A A2 AT

4.3 AP 5ET A
4.3.1 A3 5% ERBAT B

N REPAT QEFREREEHERAFA A TLHHERSER) » %28 T A7 A TS,
R RE R RSN BT RCEE . G0 — R I, s 5 A R BE S, [R
BFERRL BETE AT RS AT SRR B SIH RSHT, TERT B R
AT PATE R

MNTINALY, KR TZSHRGETA TR, iR KRGS PITHBL ¥t
RGBT AT AT WAk, AR PRAEHIA RS R A S Z WK R H & RS .

XTI Ty, N RISEERATIRINIAAL ) AE G IR R A8 5y AR T e 52 5y I A2 5 7y WL ]

#6714 7




R IR 4 € Tt Ak 3 2020 £E57 4 FEEAY

B, RERBHEGREATVHIZ AN = XTI 00— Ri R, 22T RAT R a5
LA =] 4 SCHAT AL 5, B A 22 PEAE 28 5 RO R E S IR AL B A S A At i,
AN REALSE . L] e 0 52 55 45 SR AT 0 B

ARG A, AEEEE BN AT 5 I AR B R A ST, RARIAAE R AT 2 5 7
U 5 o
4.3.2 RERZHIT AR E T

WA R AER A FRBAG 2 MR F H R A 5, 28 1R BE T 80N A58 5 A 2 i (4 7]
HREZE S e AREIIN, AIEEREIATRINREHEZ S EL, MAETAREAES 505
B A FE a0 IR H S 1158 5 J A8 50 [ BRI A8 B i i 77 24 H A B ) % O o

4.4 REWAES TR KRB IEDHT

2020 FWUZFE, PrdhRBEMAERMRERKAINRE, £ EESLERTERECR. HN, K
MR A DRES, GPRE IR, &R WO RS EEE R, 4 FERTH, Tt BoRgk
B3Es: 5 A A LR A IR AL B R 5 AR, SR I 52 M BCR IS TR AN LA se ik e iF, iR
TR TR ah A B, RIS BB AR AT G M PR R i RR 82, A7 BB 3R IR B AT e s b e
AR BAT. 11 AT, STMBCRRIAASHES, BB, RATIE R K iE
N MLF S8R A 50 55 A ERAT TR BN 1 U5 BB I G e, MR BRI v 2 45 Y il a5 L B
AT, BRI E A R REEHAE R G AR R, e R KR AT

I, AT 4 H 23 HARGL, BRI E AR GO B EARNG . #4E L, 11 AR
ZJaSEHER oy PR AMGTE, IR R AR RS E AL S AR BRR T, RK
A b, FIRGEFRIGE R NIE TAT 2 n, EHLURG AT, FEVUEERATAT A, [FrhdE
JEESE R E 50 AN U054 B TR ML ARAT e 51

4.5 EHANE SNSRI
BB AR SN EFEN 0. 9988 Jo; ARG HHES M A EIG K ZR N 1. 27%, k4T
Eb B FEHEUS 25 A 0. 64%.

4.6 |EWNESTH ANBEES T EE RN
AR WA AT S AFAE RS — A TAE H B G a ABE AW 0 ANRHE, ArEEE
B A TR HE G R HHERT LT .

&
-
b=l
H
N
b=l



R IR 4 € Tt Ak 3 2020 £E57 4 FEEAY

§5 REAEWHE

5.1 |REPREEH=AEGHER

i H

GRS R BRI ()

A 2 $5 %

Hrr: R

I

[ 52 Wit #5 %

995, 411, 382. 40

88. 69

Hrb: g

995, 411, 382. 40

88. 69

B SCRRIESE

RaE R

BRI A AR R

TN G Rl

62, 500, 000. 00

5. 57

b KR I AR SN R S
SR

HUTAER G 5 (e it

49, 737, 835. 48

4. 43

H A5

14, 644, 995. 40

1. 30

it

1,122, 294, 213. 28

100. 00

5.2 MEWREATI D REBERRAS
T ARG AMAIIRRETABEE

5.3 W E MR A RMME GRS E B M HEF R R T2 B R R R A
T ARHEGARE AR RITA B

5.4 REMREFF R RNOBEFRHAE

75 i il ARME G b B4 W P IE L (%)
1| EEGiF 17, 666, 882. 40 1.77
2 | JUTER - -
3 | ERbfizF 977, 744, 500. 00 97. 89

Horbr: BURME SR 686, 968, 500. 00 68. 78
4 | kR - -
5 | Ak AL S - -
6 | HASER - -
7| ATEAR (ATASHARD - -
8 | [MEhkAFH - -

#

b=l
H

=




R IR 4 € Tt Ak 3 2020 £E57 4 FEEAY

9 | Hih - -
10 | #it 995, 411, 382. 40 99. 66
5.5 REREA M E G ZEESFF=#E LA KD T L2 SRR R Y
s " e . 1 3 R 7 1
FE | B %% 27K HE G ARMHE G - %’( o)
0
1 180211 | 18 EIF 11 1, 500, 000 152, 850, 000. 00 15. 30
2 200212 | 20 EIFF 12 1, 500, 000 150, 855, 000. 00 15. 10
3 190202 | 19 EJTF 02 1, 000, 000 100, 460, 000. 00 10. 06
20 SNE
4 092018001 szféi 1, 000, 000 99, 350, 000. 00 9.95
20 Eik
5 2028043 ,_% X%E 800, 000 80, 384, 000. 00 8.05
AT B35

5.6 R EIRIZ A FOME o 28 7138 LU R/ HEFR BT +48 B SRS R

il

i ARG WIRARFFA 5™ SCRAIESR o

5.7 M EHARIZ A SOMHE o 2 S 715 E LI K/ N HEFR RO B 145 Bt e IR A

T ARG HIRRFFA St

5.8 MEWIRIL A RME b 22 B 7138 LI R/ HEFF BTRT L4 BUIE L B8 A 20
T RIS AR G AR RITF AL

5.9 EHRAR SR E W E R HRZ A F LU
5.9.1 A3 E U BB R BUR
N 4 TR ARAE J < [ v B I R 5 0 B A P 0 SR . BB AL (B R

5 EH G 5

5.9.2 R EHRAE S TR K B FTIY B 75 A5 2 9 4

e AEEGAR A WIAR R I EH G5

5.9.3 A E FURH R BR R
ARSI ARG AR T A B UG

L

b=l
H

fun
~
=




R IR 4 € Tt Ak 3 2020 £E57 4 FEEAY

5.10 HFHEA S EME
5.10.1 AFESBRFE KRB U RAT AR Z B E DA A 1 R 1B 5 3355

0 65T P XN BBURT IRt i i, o [ R b A PR ARAT RT3 s J A A o i e 3 X T2 A e e
R AT G K] (2020) 005 5, EHiAbTidRE HIl: 2020 45 H 6 H ).

PR RIS Pl i, R BARAT BRI A R R I 2 Ak 1 CRREOR MR 7tk (2020) 8 5,
i A 7 g HHH: 2020 45 4 H 20 HD.

PR R IR Pk i i, BT IR R AR ORI 2 4 5 CRROR I T vk (2020) 32 5,
fi s A 7 g HHH: 2020 45 7 13 HD.

PR ORI 2 Wl i, Ol ARAT RIS VE B R AR R 2 40 T CBRPR I T ok (2020) 6 5,
i A ST g HHH: 2020 4E 4 H 20 HD.

PR IR Pl i, TS RAT PR A IR AR I S b B R T GO i Tl e
(2020) 10 %5, fHi4bTdE HH: 2020 45 2 F 20 HD.

PR ORI 2 Ml i, B RAT BELEVE B AR ORI 2 4 5 CBR PR I 111 k57 (2020) 9 5, i
AT e HIH: 2020 45 4 H 20 HD.

PR ORI Pl i, BT RAAAT PRI A AR OR e 2 40 T CGRRORME §1 o7 (2020) 67
T, AT Yo HI: 2020 4F 12 H 25 HD.

5.10.2 FEEHH FAT T4 BR 2 & RN &35 B 22 R IR L Y 1t A
ARG IRAR A

5.10.3 HALE PR

= K e o)

3
o

AR S 38, 223. 05

ISR S35 K -

YR -

NS 14, 606, 772. 35

SRGIAEN -

S LISENEN -

R -

HoA -

OO0 || || |WwW| D |+~

f=ann 14, 644, 995. 40

#
S
b=l
H
=
p=i




R IR 4 € Tt Ak 3 2020 £E57 4 FEEAY

5.10.4 REFAREFHE KA T BN R TEG AR A

T ARG AR IR RS AT 5 BV vl 58 i 7

5.10.5 R EAR BT +4 BEE AT IEZ RGO BB

T ARG WRR IS

5.10.6 FBA SR T BifiE KA SR 3 4
PO TON A JER, 302 5 2 302 )T B A7 1E R 2

§ 6 TFRAEE OB

ALy

75 S5 < B A

1, 000, 000, 000. 00

0 ST 1A] 3 <5 5 FR M) 473 80

k- e 757 SO 310 35 < A T [ 473 00

575 Y1300 1) 5 < 5 20 A2 B AR A
F5D

o L™=

T ST AR <y B 0

1, 000, 000, 000. 00

§7 ZEHEANEZHEARERRELESHER

71 A& EHANRFEAE SR IR HL

AL

et AT B A e B

10, 000, 000. 00

5 ST Ta] SEN /R S5 47

T 7 JI3T I S H /0 [ A 45

WA B A AR S0 3

10, 000, 000. 00

e WA A AT 0 305 2 8 A
WL (%)

1.00

%11 T 14 T




R IR 4 € Tt Ak 3 2020 £E57 4 FEEAY

7.2 Z&EHENZRHEARERRAR S 57 WA
T S BN WIS A 8 <o W T[] B SRS AR

§ 8 MEWIRRERAESRERSIFHRBBFMR

eI RROBE | o
s PGS | REROT | RROTBEE | EeBOE | LT
Eefsl (%) sl (%) A
Pagexax
%i\ FHEEH 10, 000, 000. 00 1.00 | 10, 000, 000. 00 1.00 3 4E
eI . i i .
- 34
s YN - - - - R
Ny TR - - - . 7
il - - - . 7
&1t 10, 000, 000. 00 1. 00 | 10, 000, 000. 00 1. 00 -
§ 9 mBEHARKHHMEERFR
9.1 |EVNE—REZEFEESLHELHIEREEIT 20%HK1E M
SR 1A A B A SR8 ST AT S
B
e 4 (T L \ N
#k | EHESGEIL 1) e | weE ||
w | e | amsE e 20 ot ot | g | O .
FgF ) X ] : T
IR 1 20201001720201231 990, 000, 000. 00 - =1 990, 000, 000. 00 99. 00%
AT N i i
o A
R TR K

1o KAUBE [l XU
AR e n SR B — BB A i e A LA TK 8) mE  J <p  A (  20%, D) T W B [ £
e, FIRESEL:
(1) B rEfEm [N EIRAR B B 7 LN, Al Rea™ Ak & el mNxE, SERsEX
Wrs 0 SRR Oy BTG 191 12k B B T B < 4 ARSI 20% ) B — 5 55 5 KU [ml 51 R ELARURE [m], Bk
SEEAT ARG (L& R K205 ke & eI, W RIES: 2 AT H BLE CGEARSD kA

12 T 14 W




R IR 4 € Tt Ak 3 2020 £E57 4 FEEAY

Egielnl, JeE A BERE (GREaR) M2 BRI G IRE R R, PRI IEBH 8 [m]
IR IE RS 5

(2) RGN B UE I UL JE S IR (o] (1 4 75 22, DU W] R A A 4 5 7 4 52 B AN R i)
FALESANECareey (i ILLEn Y R

(3) REEG B RS LTSI, s PRIRE [P BRSO N B G B, B it BLK e 5l

(4) FEE TG/, FTRE B 5B 52 PR AN BE S & 15 R 2405 ROBEBE H 1A A3 8 S 5
(5) RBUE [ T Bk & B UL /N, NSRBI R AP LRI 26, R BRI 2 8 & R I )58 T e 15 T
ZALTER . SRR

2~ R HR O XL

A RRE KPR, GBI b B R A R, 3 BUIHEKIE ] 5E & AR

9.2 MR R E SR M ERE R

AN, ARGEHNEA T AN A

2020 4 10 H 27 H  RAEMRIEGEHAT IR A R R8> 34 2020 455 =F LRGN
Pe

2020 F 10 H 27 H  RAEINREGE — € WG RUESR BBk 4 2020 4255 = JE i)

oF

§10 BENMHER

10.1 £EXHEZF

1A IR M e A o B < S 1 S

2 (RAMNIREG E —FE PITRB A AOR T R S U A)
3 (RAEMR I — T Ao MR R R e e G F )
4 (RAINEREG 2 — 88 BT s R RO SRS SR R 8 Tl
5IAHE LA

6 HE i B LSS SRR B IR AT A R B R

T HEFTE AL BRI B LU

10.2 F7/8H 2
A SRR T B4 AN/ B 405 A SR
i

%013 T 14 |




R IR 4 € Tt Ak 3 2020 £E57 4 FEEAY

10.3 ZF A=
FeRm BRSNS FUE ANR el dE 45 PR\ Wl 40 78 A ) £ & 0. 7RSO T

AR5, BB AL A BN [R) Py US4 2 SO SR A A B BN

RAEMBESEHERA A
202141 H 21 H

#
N
b=l
H
=
=



	§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国债期货交易情况说明
	5.10 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 报告期末发起式基金发起资金持有份额情况
	§9 影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


