Fa 7 & e B A r RLE S e
& 2020 55 4 FRMRE

2020 £ 12 A 31 H

EEEEAN: HHFESEEHRBRMERAT
EEEEAN: PEIHRTBRGERAR
EHHER: 202141 H22H



7 75 A E WIT I AR 0t 3k 4 2020 £E57 4 ZR s

§1 BERMR

REEEANMER S LEFRUEARE TR RAFERRICE. R P IHERRIREE K
W, RN AE B L R I R e R AR A 1) SO A ST

BEFEE N E THETROAE RARIREARESGFRBE, T 20214 1 H 20 HE &
T AR RIS e bR AR IR ARG N, BRAIE A N B AAFE R IC 2K
e PP R B EE OB -

B G R U DO AE T B iR B 0 SR RS R 4 B 7=, (AR RR 4 —
S 6

BEE R GHEAMRR I AR R I . BB R, B0 7R 4 R S ml RAT 40
Bl A A R S A 15

AR IV 55 BB R G T

ARAEHIE 2020 4F 10 H 1 HALZE 12 A 31 Hik.

§ 2 E&T= MM

FE G RIFR A 77 & R BT IS o7
Wy M TR 75 &

e 160128

Ao A 160128

HaiEfE LTI
HEeaREARH 2012 %5 A 17 H

i R & B A0 290,590,711.78 3

A A PR A ] XS AT SR 2 4 B KT AR e (R Ak

BB E 1R SR T R O3 25
RN U KR 95 40 7 Ja 28 2 2ok M) B
o 7 TR 7 £ AT E RO B 120 2 A

HYIGARTT RO E UL B b, SRR i 4 B AL
SEH, RIS 4LE BB .

A £ b i A = E WA BRI

ARSI G A G, HARHYT 2 KU AN Tt A T e

PR W e WAKE, ETETNES.
EYeETIN I R TR A A
EAILEA T T R TR R A

R P A NS R Fa 3 e AEHIT U A P 7 e AE TR C

NI R K A TR g J3 A

@ a3 A AL B ARES 160128 160129
WER e Eentr | 233,835,113.04 1 56,755,598.74 1/}

E TR R}




7 75 A E WIT I AR 0t 3k 4 2020 £E57 4 ZR s

EEX

T ARG G IATH R G E R R EHME BRI E T, "Ry “Birefl” .

§ 3 EEWMSIEIFMESHFERI

3.1 XEM KR

Az NRMt
T S 45 it (2020 4210 H 1 H—2020 4 12 F 31 H)

o AR RN ESE A | SR EITR S C

1A A B S B 3 2,613,365.74 589,745.87

2 K HAF ) 2,379,830.07 532,734.40
: - 18 Gy A SR

;ﬂﬂuﬂ%ﬁ S AR A AR 0.0102 0.0094

AR I G T 1E 237,660,785.74 57,571,305.41

SRS AHE 1.016 1.014

e 1. FRIEESN SR R A B REA N EE G 5 A, TS SEBRii as

P AR TP 7

2+ AW S B HE HE B AR ESON « R iR

HAWN (A5 2 Fe i (B 22 3

) FHRRAR SR SR TS IR AT, AR A S st i b A 24 seirfiE A2 shiicas .

3.2 EEHERI

3.2.1 ARG RS R B EE K I KIS R ST R AW o 2 1 HL R

P 7 A E T I A

- 1 A s kg b s
" 1 A 1 o WEL B | 5
BB ’ KERHEE | HIEE | O-G | @-@
KEROD N EnEIE) -
@) HEZ®
E=AH 0. 99% 0. 10% 0. 52% 0.01% | 0.47% | 0.09%
XA H 1. 40% 0. 12% 1. 06% 0.01% | 0.34% | 0.11%
k4 4. 29% 0. 11% 2. 12% 0.01% | 2.17% | 0.10%
HFE=HF 24, 11% 0. 09% 6. 87% 0.01% | 17.24% | 0.08%
AT 27.19% 0. 09% 13. 27% 0.01% | 13.92% | 0.08%
H3E4 A
g 71. 95% 0. 10% 32. 72% 0.01% | 39.23% | 0.09%
MRS
B 7 &R I U F C
B Bt AR ER | e ER | gtk | baitkBE | O-0 | @-@

#®
Do
b=
=
b=



7 75 A E WIT I AR 0t 3k 4 2020 £E57 4 ZR s

KEO KEhrEZE | HRZERO | IR bR
@) HZD®

HE=1MH 0. 89% 0. 10% 0. 52% 0.01% | 0.37% | 0.09%
JU AN = | 1. 30% 0. 12% 1. 06% 0.01% | 0.24% | 0.11%
o4 3.99% 0. 11% 2. 12% 0.01% | 1.87% | 0.10%
HE=4F 22.97% 0. 09% 6. 87% 0.01% | 16.10% | 0.08%
TEAE 25. 40% 0. 09% 13.27% 0.01% | 12.13% | 0.08%
H & AR

R 67. 55% 0.11% 32. 72% 0.01% | 34.83% | 0.10%
GRS

322 AE & & RAEMPRESHF R TTFEH KRS LE SRS EE
iz R AR E) ) H AR

A EFEMFRGEFAR NS EEKE SR SR E WS MR EEB M LE

80 00%
70.00% V]
0. 00% /
50.00% - /
y,
P
40.00% -
30. 00% /"/ =mmmms e
20.00% 1 -
10 00% m\/f
..z'-fJ 7
0.00%
_1000% T T T T T T T T T T T T T T T T T T T
TIRPITRNIIIIISSIFE2IES
o (=] (45 =] o4 = (o] 0 — (] = (o] w0 — [ar] o
T1ITITiiIiIictizriiiie
R S R R R RIRIRIRIEIRAIRER LS.
[— TibpEks — BhlSZglEE |
903 k1 W




7 75 A E WIT I AR 0t 3k 4 2020 £E57 4 ZR s

A EFESFRGEHCRITFEEKESEI SR E SR MR EEB T LE

80. 00%
0. 00% H
1]
60.00% /
(.,\.f"
50.00% ~
0. 00% - /
,ﬂf‘w.;w‘x/ -
30. 00%
20.00% /L/-«
10, 00%
0. 00%
_100(}% T T T T T T T T T T T T T T T T T T T
CRREITREIITISSERERSES
[ O = e T - R B T o B = LI T B = B el o~
1iiziTiiriiiriiziizin:
R R R RRRRRERERIREEIREREIRRS
|[— Bitsmgks  — RiblSZpgEE|
tts N
§4 BEARS

4.1 B¢2E (RESLE/NH) f&h

EAREGREER | E5F
A | BR% IR Mk L]
EIREH | EERH | FIR

w7, BWEeRFEM e i, RRF
SR HTIN (CFA), BA 4 Molk 7E#%
2007 SFINNFE 7 He 4, AR A fim
SyHTIN,  BRAE [ e YA o 4R B e e
] E W AR IR R R R R Bl s & it . 2010 4F
9H21 H#a 201246 H 7 H, {EFMIT=E

A4 TUIEE LI, 2012 4F 12 A 21 HE 2014
55t %Ai 2012 4 5 |1z | OIS HL RRT S LG22 2015
- @ii H17H F£12 A30 HE 20174E2 H 24 H, /£

R TIE G 4 2013457 H 23 HE
2017 4F 9 H 21 H AT Jy faf I 4 42 B
2016 4 8 H 5 H & 2017 4 12 H 15 H,
1T B AR 4R 2016 48 H 10
HZ 2017 412 A 15 H, fEf 7 e 5
&4 ; 2016 458 H 5 H % 2018 4 2
H2H, fER7FnktesH; 2016 4

#
o~
=
H

it

A8



7 75 A E WIT I AR 0t 3k 4 2020 £E57 4 ZR s

11 H23 HAE 201842 H 2 H, (M7
I ZFE;2017 45 1 H 25 H % 2018
T H 27 0 AR R4 23] 2017
F£3H24 HE20184E7 A 27 H, L7
RIS LT, 2017 £5 H 22 H&E
20184E7 H 27 H AT Jy R B I & 42 1
2017 %6 H 15 H% 2018 %5 7 H 27 H,
R R AFE 4 T, 2017 £ 7 H 13
HZ 2018 4E 7 H 27 H, {FFg /7 sFER
&%4H; 2016 49 H 29 HZ 2019 4F 3
H 29 H, {FrJ5 2 k&4 8; 2010
F£9H21 HE20194E5 A 24 H, L7
HEFFEL, 2016 £ 12 H 21 HE
2019 4F 5 H 24 H, {Er 7 & WIR &4
2P, 201741 H 18 H % 2019 4E 5 H
24 H, TR %ukEe%8; 2019 4 1
H 10 HZE 20204£ 7 H 31 H, {E# /71
FIEEE2ZH; 201245 H 17 HES, 1T
MAERRESH; 20179 H 12 HE
L, AT NS LT 2018 7 H
1B HZES, {EMHlELESLE; 2020
O H4HES, (L 2FEEE

I A EEEea#EPER AR G ERANH, FEEeaBERER L
L PHERE GBS AR H WP AR RSB ER A CERD H:

2+ UEFF MV AEBR T SRR MAT I 2 GEZRI O N R SR B BTk G THIESR
ML AV FRIAR SRR E o

4.1.1 SR SRAERZE B E T4 BT A 2 2 o 0 B R W B 7 B 1 O
AR A K e G PTG AT AL I 8 7 B R R A R 1 L

4. 2 BE NN E AN A H 2 E M 55 15 0 i B

AIREIN, AREGEHNET (P N RICRERE T B ik ) 54 RIEHNE
M R A R G G RIE, AFWSAE M B o0 00 5 s BEAZ F 2%
B AR ARG At E, DR R NSRRI 2 . AR A, Acdk
IBERBIRGEG M, WABRELSMERA AR . BERBGaH . 505 ] &5t
B EARIEAEM M EEE S FPRE -

\

&
&

H

4.3 NP5 E L
4.3.1 AP 5 BRI PAT B

#®
b=
=
b=




7 75 A E WIT I AR 0t 3k 4 2020 £E57 4 ZR s

AN, AEEEHNRIAT GEFRREESE AT AT 56 R TR
ST A LA B R iR, I RGN A A AR B M 55 A1 PR AR ) 58 5 T IUAT
NOPRF I B BT S BEBAL

4.3.2 REZ AT AT UL

ARG T AW E N AT E L DIT N AE WPy 5 458 3N B0 B A #5e 4
HEZH5MNZG AT, RHEIFE B KR5S 5 A B 1) B0 5E by & i ZiE 77 24 H
ZEEEI 5% I o

g

4. 4 E N E ST R RIAIZE 247

VUL EEE . 1-11 H T F His K 2. 3%, =SB, Bek
PR R ELEHC 2. 6%, Herb, BT BRI LG 6. 8%, &ML AR B [FI LR T 3. 5%,
SR E LG K 3. 3%, Pt AdE kAR s, SRR AT
TR B BT F L R 4. 8%, W SRERIBU AR . 1-11 H A B AR E LL I K 1. 3%, BT
THARE R 2. 0% oUW E AR FEILL NI 5. 2%, =S TAERE, (HEEK
590 1-11 F CPT ¥ 2. 7%, ZEEHYITATHIIER, CPLE T mVa: PPI-FI TV 2. 0%,
JE . BRSO AN A& I EIBE AT 2 PPT $UR[EIFF. 11 A 2K M2 [[HEH 10. 7%, DUZRFESS
GYMAL G B =R A, AR A T BT, SRR DU SR AR A A,
YEFF QF K EAAR . [E N AT USRS, SR MBORIRRF Ik, WipEm, Y
PRGN TAT, MZRBEIIL, 5HFURARINGS T RMRE 6, & %%E R 6RIN
U TARSE

BeislE b, MuSRUMERGH A, WEREERMGT KRR, HEH#TT
—E WG BT BARAE, BERIZR LTSI ER G, EHERR TATEPHA, B
A& A P e

JEEARSK, Al PML M4ERFEY TRIX IR, S5 SSH BORFE. SERCRAT 9k S 4R 5
B, BRI A AR . BN RATEARRBOE R R, EER SR, /£
15 FH DR B 1K SR R B8 BSOS (RS20 T, AT B8 TR BT T crs s FOUT 38 P i s 1 B4
R IS, (B HRE T0 T B B Y I 2 2 BR B S A S g AT 2 . iAok
H ATSE AR M SRR =, AR A MR E 05 2 — ST, (AAbmig A o4
WG, A5 R R8E. FIRGTH, 12 5 PRI Z6H a 2 B 32 R, EAERS)IE
TERARME SR TR T, D RA — el EME, BAREETE, RSN E.
BB, 555 E ™ R, R

4.5 MEHNES LSRN

#®
(o3}
b=
b
b=

cmmﬁ
B#MER
www_chninfo.com.cn



7 75 A E WIT I AR 0t 3k 4 2020 £E57 4 ZR s

BEWRE R, AREL APBEFEN 1.016 7T, AN, MHFEEIE KZ R 0. 99%,
[ Y S 3E v K RO 0. 52%; A4S C M AURE N 1. 014 g6, RGN, MEFEEIE KR
8 0.89%, [FIRANV G KK 0. 52%.

4. 6 MEMARSTHA NERES T EBE I

AN, AR BIES: A5 HE M ARA AR AW = a ABiE e
BHHEIRT LT /I e IS .

§5 BAEA/WHE

5. 1 REMIREERASHER

Eis i H SR On) o 2 i B 1 BB (%)

1| Baa s

Hrpr i

2 | BREBE

[t 7 AL 2 $E % 416,691,905.90 95.71

Hrp: fiizr 416,691,905.90 95.71

B SCRFIESF

1SR a

a1
B> |

FRLATA A BT

q

KNI S 5

Horbe KR i SN

BB

7 | BATH SRS R &M 61T 10,093,383.45 2.32
Hoph B = 8,585,505.10 1.97
9 | &it 435,370,794.45 100.00

5. 2 MEMIRBATW A KRB ER R A S
5.2.1 EMREAT W RGBT B ERRA S
I GAMRE R ARFFA BT AR -

5.2.2 & BIREAT W REBEROB R R BRI HA A
AT G AR WA R A T B L SR

5. 3 & BRI A SRME S E S8 B KR R4 B R B A 4

AR GAR R AR AR

#®
b=
=
b=

cninf%
E#E iR

www.cninfo \i?)lT cn



7 75 A E WIT I AR 0t 3k 4 2020 £E57 4 ZR s

5. 4 MEWIRIL BT WA R BT E R A S

SRR ARt

77 i bf

BB

RS BHE R (%)

KT

ER G

Hr: BURMEERf

ik fiF

293,758,405.90

99.50

Al FE IR B O

19,993,000.00

6.77

TSR

88,044,000.00

29.82

A (ATAZHAD)

[ Mk A7 5

14,896,500.00

5.05

O |0 | N[O |

HoAth

aif

416,691,905.90

141.14

5. 5 A HARIL A SOHME b 2 37138 Pl K/ HEAR BRI T 44 fi 55 B R A 4

SARAL: NIRRT

e | mem | msan | BEGo | annE G | Do
Wl (%)

1 163832 20CHNES1 200,000 20,022,000.00 6.78

2 163574 20 R4 01 200,000 19,868,000.00 6.73

3 112010437 | 20 X MV4R1T CD437 150,000 14,896,500.00 5.05

4 143175 17 44 01 120,000 12,220,800.00 4.14

5 122402 15 7 01 120,000 12,142,800.00 4.11

5. 6 | HHARIL A SMME 5 2 S F 7 5 E I R/ RS B AT+ 48 375 SORFAESR

B A4

AT G AR IR AT 57 SRR TR .

5. T M EHARIE A FRMME o H & 57 i E LB K/ N R B AT 42 SR R B B

i

ARGAREWRARFFA SR

5. 8 T HIRIZ A SMHE o5 F G 7 15E LU /N HEAS BB T A2 BUE R 3 B 40
AT GARE R ARFFABGLE.

5. 9 MEARASE SRR KIBIE H3Z 5 18 5 i A
5.9.1 EFIRAZE SR B KBRS FF MR8 H A

%8 k11 W




7 75 A E WIT I AR 0t 3k 4 2020 £E57 4 ZR s

T

5.9.2 AEGHR B B HIBRBUR
T

5. 10 M H BIR A ZE S B 19 E B K32 5 16 L Ui A

5.10.1 A3 E AR B R F R
WA ARSI AR E G 6.

5.10.2 i & WIR AR S B B S kr Mt 2 B 4
Te.

5.10.3 A< B B R A S B 5 TP
T

5. 11 FRASHEME

5111 FHEEERBERR+ZIESFRRTEEAR T NI R E 1R
WE, RERGHEHIT—FARIIATTER LTTHER. Wk, ENXH
FRUESF HI BB PR SFFE P Hh 5t BA

s B N S S B AT+ B 0 R AT FAA R M SL A, RS S
HIH BTN Z B AT E T AL T .
5112 FHESEENIITERERTEHNESASFMENZIRRERE. e,
T OL 5 A 5 i B ) 5 % R SRR At i B
IR AFIE, ARSI AR,
5.11.3 HAh B P B
M. NRMoo

hur/
Ji

HHK e o)

AR 7,085.68

O YCIEZ73 K

nLseirgll

NYCF R, 8,578,419.42

2T K

Ho A SYGR

iR

HoAth

O O IN[fO|O | W|IN|PF

&1t 8,585,505.10

5.11.4 35 BIRFEA 504D T 55 I 3 B0 vl 3% £ 5 BH 40

Foom il m




7 75 A E WIT I AR 0t 3k 4 2020 £E57 4 ZR s

AT G AR AR A AL T H O A AT 4 57

5.11.5 1 &5 IR AT+ 48 B 3= AR AR T8 32 FR A% 00 T 5 B
ARB G AR AR AR B

§ 6 FFIE S HARE)

B

i H A 77 & R T8 R A A 77 & R S IT U7 C

i 5 AR5 A A R 233,288,619.21 56,518,097.04
A5 H 30 1) L 4 R A4 5 546,493.83 237,501.70

Dol T TS0 ) 2 < B ]
(g

075 U130 1R < 5 AR B4
gt L")

5 B A AR I & AL A5 233,835,113.04 56,755,598.74

§7 REEEANZHEARSRBEAREERHI

7.1 BR&EBAFHEE MR ER

FWEIAR, FEEEHNREA RIS

7.2 BEEHNZABEHRERRAEEST 5 A

AN, HSEENAAERI. R B AR L.

§8 HMBRHE RRHIHLMEERFR

8. 1 MEMINE— BB FEES M LFIABIEGET 2058155

T S P B AR R A A e A L B AN A AR A B B 20% L -

8. 2 LB E IR KA EEFR
o

§9 BENXMHER

2010 o1 om




7 75 A E WIT I AR 0t 3k 4 2020 £E57 4 ZR s

9.1 FEXMHFHEF
L CREJ5 EAE BTG RO IR 3 B 2
2+ (R eAEHIT AR BIES R BB R ST E )
3+ BT e AE WIT I IR RUE SR B B & 2020 4F 4 AR5 SR 30

s
&
op
=

9. 2 TR HE &

VRN T AR H DXGEAEATE 25 % 5999 554 K JE 32-42 £,

9.3 EFE AR

M. http://www. nffund. com

o111 4R ;W

cninf%
E#ER

www.cninfo.com.cn



	§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名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名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名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


