R IR EERM TR SESF SR &

(LOF) 2020 4

—
—a
SN

5 4 Z

=R S

2020 £ 12 A 31 H

EEEEAN: HHFESEEHRBRMERAT
EEXEN: PERVBITROERAF
EHHER: 202141 H22H



75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

§1 BERMR

HEEHANNER S LEERIEAR G B RRICER, R PR EE X
B, AR ESEE . MR TEAN TS B A AN B B ST .
FEIE N EAVART B A IR A FIRIEA RS SFME, T 20214 14 20 HE#&

T AR M SR ERIAMB R HEREENE, REERNEAFEERICE.

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 BERL R G T

JE i 7 HRAIE BB FE H 7 GRS 43 R e AR B T E 2020 4F 10 H 1 HAZZ 2020 4F 11
H 30 Hik, m5Huk BB HOIE R 3 L4 (LOF) A4k IH 2020 4212 H 1 H (k4
aEAKE) 2 12 A 31 Hik.

§ 2 E&TF= MM

2. 1 BE&REAFL (BR)E)

Fe G RIFR A 77 I ELE Y 4 4
W M TR HIHE S
e 160137

R (S ARG (LOF)
HEeARARH 2020412 H 1 H
i R B 4 1 i 0 138,470,627.06 4>

ARSI G RATPEN AR BT, BHIRER AR R4 1B

BB E LGB 1.

Ao e €, SR E SRR AR Ik, 1%
FE RS P A B i 0 ) R RS B A F R A P R A
s FEARTEAR B U8 e S HAL L R A AL AT AT L
.

BB SR ST R IR A VA BT R BB R R OB B 4L
SEAT I, BRI <5 1 AR S [ 45 0 A 3 < FRIER B )
TREI ROR AT RE A R WIS , B PA L 225 R 1 D0 3 500t
ENPEAS LI, BCHAR SR DR S BOVE A RO AR ERBR )
TREONT, S8 BN ] AR50 BT 2 65 8 B3R AT 0 2 A

%1 3k2l W

cninf%
E#ER

www_cninfo \i?’,‘lT cn



75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

AR, JEhl 2 DAERATAE ™ b B0 BEAE, 4
AR R EHE G KR 5L S PO E 2 8] ) H 2R B
i 2 BEAN L 0.30%, FEFRERIRZEAEIT 4%. Nl
50w 1) R U R 2R A R 3 BB v 120 R R PR B 3R
ZEERTE IRV R, B S BN SR HC A B A I O G BRI
PSR EREFRZEHE— Dy K.

HHIE FLIR I i 00 7 % X 959%+4RAT A R v 47 3K0F )

Wb & b e R v % (BUS) X5%
ARG IR TGRS, — WIS, R ERES

SR 25 ﬁ%&ﬁ%?ﬁéﬂ%%lﬁ#ﬂ%$5ﬁﬁﬁ%ﬁ
& PN AR GIEM R EAR AR ECR I, BA SRR
HOCL AR AU YA 2 AL o

AN P 7 R B A IR A 7

HEFLEAN Hh AR ARAT e f A7 BR 24 7

ARG AE T AT R GHHER R S A E B IEI & T, WKy “r 5 PR Bk
B97 . 2020 E 12 H 1 HEE “H057 PIE LERM IR B SOESR i &7 B Ay “BJ7 e
BRI TR B BB 4 (LOF) 7

2.2 BeRAHI CEBRAHED

FE G RIFR A 75 HHE LI HE 20 2%
W T PR HIHE S

e 160137

HeiEfE ARG (LOF)
HEeaREARH 201547 H1H

5 AR S B 142.083.294.43 {4

il

B HAR

A IATYEN AR BB, R IR AR TRAL, IESR 5 kSt
B A (P13

AN TR R &, RN ER AR ECR I, 12 A e
PREGTEACP I S HERCE M R AR AL I BT AL 5, FFARIEAR 1 FE oSt
J e HAU I AR BEAT ARSI o = T80 1 P A A R A A A7
KAERC S B Sy ALAEAT T, RIS <5 ) HR M SE [ 450 A
SEEREAAR RN ROR AT REAF R FE I, BIA LU RF R 1 DL 3 20
ENPEAS RIS, BCHAR R D 2 BOvE A AR SRR ER R A FR S, 3
B HNAT DI BT &8 AT I A AR, 4R DL
T AR E B, SRR SN E IR R 5L St
e TRV E 25 MR A 25 FE AN 0.3%, ARREFIRZE AT 4%. 41
A1 i 0 1A DU 9 2R B A [R] 3R 32 SSOBR I s 2 PE AR B iR 22 |
VI, R BN NCR IS B R S B R B P BREAR 22
— YK

b £ H B i

HRAIE FLIBC i A0S 2 5 X 95%+ARAT AR s IAE kAR (BlJE) X
5%

#®
Do
b=
=
02
b=




75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

TLIBRIR A 7 35 R A A e 2R A7

HA R R H AU 23 AT

PRI EAEAE B AL
LB A IS E IR E TR A A
HELEN i E R MV ERAT I TR A ]
NIy ——
IE/;JJ/& SRS T'%??:TEPW»EEE%MTEI%I T A oy
IETﬁ/\ A
P oL
gﬁﬂﬁ L TN A% HHE B 4
Iy 1R
?E”’ﬁ%ﬁm*% 160137 150297 150298
1hY
WwE IR T e g3
142,083.294.43 1/} 00 00
PO 083.294.43 1 0.00 0.00
KIS JE T ISR FE
4, HKHAT XU
S5 GEETIRS
MG, A S | BB A EUNFafd | B B AR EUNFAK
NEaHFEESFIRE | 5TEMmminiEe. F | Waakeg, BAME | WaEkimnd, BHa5
K AR AR AL GO R BRI 3 | TR RS HLTRHIACZS | TR XU EL TR A 25

&, W ERERAR R
HeRI, BA S
FEEORACL A RS AL 2
FHIE

HR AR AORFAIL -

HES 85 e ARORFALE

ARG AETE T AT R GHHER R S A G B WE I & T, WHIAKDY “r s Bk

Im” o

3.1 FEMFHER (EERE)

§ 3 FEWM G NESIFERI

Hpr: AR

FE 55 48bR WA (2020 4£ 12 F 1 H—2020 4£ 12 ] 31 H)
1AM SEI i s 1,809,335.54
2 A3 1,165,010.01
3 IIALV- 35 5 G A B A R V) 0.0083
AR B B 15E 139,612,987.21
5. AR FE S A B E 1.0082

E: 1 ERESNSHFEARA IR NN 52 G AR AL, TE AN Sehriias

KT EAR TP

2+ AW e FR AL AN BB laL . HAB (& 2 fe (A2 sk
) FHBRAR SRR AL AR A, AR A CSE et in A 2 fe a2 shiieas -

#
p=i

H
I\
—~
p=il



75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

3.2 XEMFSI (FERIED

B ARt
FEW 55 Fa b AW (2020 4£ 10 A 1 H—2020 4£ 11 A 30 H)

1AH S i 2 5,050,577.88
2 4 HH) -1,809,648.26
3BT 351 5 4 A 0 A B R ) -0.0114
A AR FE 4 05 1E 142,080,798.07
5. R I &y A 1.0000
H: 1. ERESWSHRFAORERA NAWECE 53 &2, th A2 5 Lhrlicas
TP AR T B 81 T

2. AW C LI RE AR IR S AIIALE WO . B AU (A& 2 et (A2 sk
i) FHERAR S SRS AR AT, AR A CSEB st in b A 2 seifE A2 shiieas .

3.3 HePERI (BRERE)
3.3.1 AR H IR SR BUFE NG KI5 R LSt b B i an 2R 1) LR

B AR R
" gt | o | egrbeEes | | _
W Pyl ﬁig@% st @gigm 06 | @@
b ol
i*ﬁlgﬁ/‘\ 0.82% 1.27% 0.90% 1.28% | -0.08% | -0.01%
% )

3.3.2 BESH R DIRE &M BR THAEE KR35 & 25 RS L A
R LR

#
o~
=
H
=
=



75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

MR IR MIE R T ERKE SR ST R EEWGEEN AL ES A

3.00%

Emvfﬁﬂ“\;

1. 00%

0. 00%

-1, 00%

-2 00%

—-3.00%

=4 00%

-5 00%

2020-12-01

020-12-03
020-12-07

020-12-0% 4

020-12-11 4
2020-12-15

020-12-17
020-12-21 4

020-12-23 4
2020-12-25

|— Bwsmmrs

—— B ENEE |

020-12-29
2020-12-1

e AREESERIHWN 2020 4 12 A 1 H, AREEEF T 2020 F 12 A 1 HAR, SEAK
PR IE SO R —4,; BESRTIHE 6 MHANANECH, 8EREPIRES M AE

A

3.4 e IPERI (FREED
3.4.1 ARG RSB B EE K I KIS R ST B AW o 2 1 HLR

ety | ORI g | LAHEE
(123 KD K2 pnifE 22 —— HREER | O-0 | @-@

@ HEE®
=4 H -1.33% 1.37% -2.16% 1.35% | 0.83% | 0.02%
it 2N H 0.62% 1.77% -3.66% 1.76% | 4.28% | 0.01%
it Fi—a 20.77% 1.96% 15.04% 1.95% | 5.73% | 0.01%
=4 24.07% 1.73% 13.42% 1.73% | 10.65% | 0.00%
itk HAE 13.97% 1.59% -1.06% 1.58% | 15.03% | 0.01%
iiziz 8.58% 1.73% -8.54% 1.74% | 17.12% | -0.01%

3.4.2 HES & RAEBURESHF R TTHFEH KRR LS RS EE
fEW I AR B HL R

#

=

H
I\
~
=



75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

R PIEE B ie ¥ 7 R R P ERBKESE I S REEWE RN AL EL TR

40. 0000%

30. 0000%

20. 0000% ||

i

0 nuuﬂ&.—l [‘I \NJ" w‘
~10. Q000% o \".-" h ijrﬁhkﬁ | W'IH

o

: 'n'u.-\
~20. 0000% I
"‘g{"w'.ﬂwﬁﬁ | \| fh‘lhulil
F
-30. 0000% U ff hi
Vin e
—40. 0000% l,f“-'lﬂ
—50. Q000% T T T T T T T T T T T T T T T T T T T
oS T R e S e B s S N S = B L = B B == I L M el B e . R ==
O S A v S G o
R R AR R A A A S I O SR A A 3
2 g2 g2 dc et g2 gggrEEER
R RRERERIRARARRIRRKRRIK/ELIRSSR
[— Zitpmgks — DiblasasEs ]

VE: JRE AR B AR B JAIE SR A AR S T E 2020 42 10 A 1 Hi2 % 2020 48 11
H 30 Hik, MREIE IR ZIAR T .

$4 BEARE

4.1 B&2H (RESLHE/PD fHih ERE

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

BT R N TR R, RpVFamt
oMl (CRA), BATRE ML BHHE
FUIRAT ROk A (R 20 BERR GE (8
FO. HEHITL. M. 5078 E,
PitEh E I AR FE B A 5T B

AH 20204 12 e IOIFIWSS:AR S RGNS 5’17‘7
EE | ez A1H - | 124 | BEEIRHS BT R A .
i 2019 4 5 ARG J5 2k & Fa M BT AE

20194E 7 A 12 HE 2020412 H 1 H,
FTHB SR SEH; 201947 H 12
&4, AE g J5 A 1004 B 77N ETF.
FAJ7 /N ETF B 40 7, 2020 4F 12
H1HES, EHBESESZH,

#®
(o]
b=
=
02
b=




75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

e 1. ARG EEESLHEIERANNAREERERH, JFEEe2 B H I
LR A BB AR H RO AR MRS BERER AT CERD B

2+ UEFMNVAERRTHRAR AR MAT AL P2 GEZR L N A BERE B M) oG THIES
MOlb N 53 FE AR I RE -

4.1.1 BIRFAEA LB B ETHRI B B G 2 - 0 2 ] e B A 7 A 1 0L
A IR A K G TR TE AT AL B e 7 TR R e 2 TR 0 1 L

4.2 BeSH (RESLHE/PNH) i FERED

EARREENEEEM | EF
wa | B R Motk L]
EREH | BERH | FIR

RO T R N TR £, R i
BTl (CFA), BATEEG ML BT .
FUT B BT A (B H0 BERRE (18
FO. HEHT R STk,
PAE A5 BB AL T S RIBA A BT N 4

K ST IR AT 5577
. 2019 7 | 202012 . w —_ s o o
B | e HHE Hlj 1246 | THE et B LR R G 2
7 2019 ££ 5 H N NFE 7 L S B %358

201947 H 12 H%E 2020412 A 1 H,
THBREEREZH; 201947 A 12
H %4, {ER /57 ik 100 7 /77N ETF
P77 /NRE ETF BRid 4240 7 2020 4 12
H1HZ%, (THPESERESAET,

E: 1. ARG HEREZHIERBNIAREERERH, FEREZBEAERH L,
LR 2 B AR H O AR R SR GE R AT CERD B

2+ UEFFMAVAERR TR R MAT AL P2 GEEZR ML N R BER A B M) Hh e THESR
ML AV FRIAR SR E o

4.2.1 SR FRAERZE B EL TR BT A 2 0 2 < 20 B R W B PO 7= B 1
A IR AHE G HE G 2 P TE AT AL T W8 7 B R R R F A 1 L

4. 3 BE NN R G A A S M A 1H 55

AN, AREE BN (PN RN ENEZF SR k) S R
M EEM S AA R e R G A FIE, A WA B ST S5 A B IS 2
EVT AR RS A b, O TR NSRRI 2. AR A, RSk

#®
b=
=
02
b=

cninf%
E#ER

www_cninfo \i?’,‘lT cn



75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

GIBFBARSESH, WARERSMARA AR HERHR e 855 ] &5t
HERTEH RIEEEN L e & FRUE .

4. 4 AR GEF B
4.4.1 AFAZ 5 8 B HIHAT L

AN, AEEEHENRIAT GEFRRESE AT AT 56 R TR
SE AL A iR, I AR GEM N T AR5y AR 2l 35 A P R A2 11 52 5 24 P30T
NI RN EE A e IR AL .

4.4.2 REZ ST AKIETUH

ARG T ARG N AFAER AT N AR I 3 68 BN B i A 105 2
BZ 55 AT SN, AR BUR H SR 58 5 iAE R 1 50 58 )y i i 1% RS 24 H R
ATHEE 5% .

4. 5 W E W N E ST R RIS RIZES T

IR B R HOAR R T R 2 1. 38%.

HAVET BN “FBBIL G RE” « “HARRZGBA” | “IRERZEARSH
RE” 5E, WARBEE N IRER R ZE TR AR AR R B KT, Hd s s R B AR, iR
TAREEE N R AE R,

FRATI AR B G 1 W PN BRI R 22 JE DR A0 A 4

(1) 232 B a] Fr s SR B i 22 i B9, X6 ek FRATTE I YR A A8 5 4 B R B 28 22

/ME;
(2) R HINAREURAD B CEFE I RO O IIFERRE, SR AR SR fi 12 1
I g RO 1 5

(3) Wi LT T Sk 5 K PRI R i 5
(4) ARAESREUR A BOM BT R e, FATEATHE 7R 67 %, 2Lt

4. 6 |G AE KSR

ARSI WA, AW (2020 47 12 H 01 H-2020 4F 12 H 31 H) A4S 040
TN 1.0082 I, MAIFEIGK N 0. 82%, FIIAMLGUEIEAHERE KRN 0. 90%.

BRI E WIAR, AR (2020 4F 10 H 01 H-2020 4F 11 A 30 HD) AL E 041
FEN 1..0000 JG, A AR -1, 33%, RIS K % -2. 16%,

8T ol W

cninf%
E#ER

www.cninfo.com.cn



75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

4. 7T MEMAESTHFA ANBRES R ERE L
AN, I GRS

/—t
e

AT T3 eh 16

§5 BEAFHE (FHRE)

5. 1 REMRESHRHEHNR

ZAAMN G HEE G AR NBCR AN A A BE S

FF5 i H & ) i B ST I B (%)
1 | Baa#e st 131,109,968.61 91.75
Hp: RS 131,109,968.61 91.75
RewT% - -
[ 5 Wi 2t # % 4,993,500.00 3.49
Hp: gz 4,993,500.00 3.49
B RRIESR - -
4 | REBEE - -
5 | GRbfTA BT - -
6 | KNREEmTE - -
Forre SB[ 1) S8 N B
b ) )
7 | RATHERG H &AM 2 A 4,323,543.26 3.03
8 | HAhir~ 2,472,194.69 1.73
9 | At 142,899,206.56 100.00
5. 2 MEPIRIIT WA R R ERTHE
5.2.1 MEMARBHEHFEIZAT VS RAIEAREREALAS
] 1725 ARME G o 5 4 B P E LG AG (%)
A R RS AL vl - -
B KA - -
C il ik 60,251,008.89 43.16
LIV AN /S W& e a1
D HeRl 210,604.00 0.15
E eS| 4 - -
F e T 1,988,024.00 1.42
G LB S IEL - -
H e Aol - -
| 5L AEAE BRIk 55,356, 47133 20,65
%k
J Sl 8,780,709.00 6.29
K s =l - -
09 T 32l i




75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

AH SR 55 e 55l

495,180.00

0.35

BEABEFEMEA R 55

IKA L IR 3L i B

JE MRS  ABERAI AR AR 25

A

PARR 2 TAE

e B R

2,898,091.94

2.08

wimlo|v|lo|z|z|r

(AN
i

aif

129,980,089.16

93.10

5.2.2

WEARBREB R AT REFEARERRAS

g

(R ESl

KIHHE G

A MR B b

i 5 B HE LBl (%)

R

il g b

1,020,866.01

0.73

O |O|®

I T R SOR A N
A

x4

R EE

12,062.01

0.01

ATEIE . AR ATHEEL

10,761.96

0.01

T\ |Tm

A A

5 PAEANE SR R
5l

30,604.78

0.02

Rl

R4

AT AR 55 i 55l

BEHABE FENEAR 55k

10,358.28

0.01

KA IRIFRT 2 LBt P

24,620.69

0.02

JE R 55 « AE A ELA R 55

A

DA TAE

A AR E AR R

20,605.72

0.01

wlomlo|v|lo|lz|z|r x|«

G

it

1,129,879.45

0.81

5.2.3 & BIREAT W KA BB R R HA A
AT G AR A WA R A T B L SR

5. 3 A FAARIZ A SO E b 2B B 755 H ] K/ HERR OB+ 42 IR B R A4

5.3.1 i 5 BIR BB H LA RHE G 2 & T $E BN KI8T 48 R
BE A

| F5

| IR | AR

HE (R

| ApmfE G | die v |

2010 v FE21 W




75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

et (%)

1 | 300059 KAWE 234,259 7,262,029.00 5.20
2 | 002415 T AR 145,125 7,040,013.75 5.04
3 | 002475 SLARE 123,188 6,913,310.56 4.95
4 | 000725 HRITA 1,110,500 6,663,000.00 477
5 | 000100 TCL RH: 575,200 4,072,416.00 2.92
6 | 000063 LI IR 110,720 3,725,728.00 2.67
7 | 600570 H A4 HL T 34,209 3,588,524.10 2.57
8 | 002410 JTOBk Ik 38,811 3,055,978.14 2.19
9 | 002230 BERH K 72,078 2,945,827.86 2.11
10 | 600588 F A 2% 67,060 2,941,922.20 2.11

5.3.2 HEWRRR B BIE A AME 5 28 F7= BB LB KN HERF IRt B =

e g

| mmim | mEan | HE G | AnhE Go | o rA T

tel (%)

1 | 300863 £ 5 12 3,421 353,115.62 0.25
2 | 300888 Ry 1,313 205,340.07 0.15
3 | 300869 AR R 912 101,526.06 0.07
4 | 300999 & v 939 82,904.31 0.06
5 | 300896 % E K 114 71,469.36 0.05

5. 4 MEMAREL G WP 2RI GRF R R A

SARAL: ARt

37 i i

KRHE O

i R B R L (%)

[ K i 77

4,993,500.00

3.58

ST SR

M fir

Hrh: BURME SR

Al i 77

Al A T o

ISR

A CRTAZ #f50)

A7 o

O | oIN|O |01 >

HoAt

it

4,993,500.00

5. 5 A FAARIZ A SO E o 2B B 715 H HU ] K/ HEAS ORI FL45 B3 B R A4

SHf: ARt

AN

ieE

g K

~RME Go

o 2 B HE
el (%)

o111 gkl

=




75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

| 1 [ow9e40 |20 ik 10 | 50000 499350000 | 3.58 |

5. 6 M EHHIRIL A RMHE 52 S F ™ $E AR HER B AT+ 48 B SCRESS
BB 4

ARSI AR AR RFAT B SCFFIE SR

5. TR ERRILEA RN E SESFH - #ELBIR D HFHRIT LA TSR THH
4

A EAMR T AR DL ER -

5. 8 W H BRI A SOMME o5 F & B 138 LU A/ HEAR BB L2 BUIE B R B 28
AR GEAIE AR RFFAROLE.

5. 9 MEIRAEE BRI B 5 1 0t i B
5.9.1 B BR A E S8 B BB B 7 A0 15 2 A 20
AL NIRRT

e 475 FaE (U ﬁ%mﬁ ?ﬁ@ﬁ% S
2 (JT) 5 o)

1C2103 1C2103 2| 2,500,560.00 75,120.00 -

A RMEZS B AT G 75,120.00

MR bR R A (o) 40,932.04

AR B TR R A A RIMERS) (OB -1,040.00

5.9.2 AE SR B Fa B B B B BUR

AR G AEFAT R DL BB, R AR RS BRI, DLEMIRMEO EEH 1, R
WENTERF . A2 H iR B 520, @ XIEZE T MU L s AT S it 7t 455 K9s
J TR 0 s AL TR LG BRI A KT, SEUR B BT LA, 8 2 Sk B Sk E R E
SR M AT B IRE IR

5. 10 3 5 BSR4 He- 5L Bt 1 I (5030 5222 5 1R L i B

5.10.1 A3 H AT B B R BUR
o

5.10.2 1 7 BIR A B S4Bt 1 5 A B A0 4 2 A 4
.

5.10.3 A H AT B B E PPN

o112 v FE21 W




75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

T

5. 11 |HEAHAESHE MHE

5111 FHAE SRR TRHIESFK T ECRHES HIARRERITLR
WE, BRERSHEIHBT—ENZIIATER. LANER. W, ENXH
FRUESF I TR FERE P T B

AR S BB AT+ AR R AT ERAIA MBI AR TS L S A, SRR 7 i
i H AT —ENZBIATFETT. LB .
5112 FHESHR BN+ 4 RELTBEHESFRAMENEEREE. WL,
B RLXT A B BB B PR SR AR PP A

A S R AR A A4 ISR AT R Y B e 1 TR R E 1 A MR IREER s A TN AN
FIR AR EER R A N RN .

5.11.3 HABBE = HI B
Bfr: NRoc
75 b4 &8 (B
1 | fAHIRIES 382,367.78
2 | BISGIESHIE AR 1,017,542.20
3 | MR -
4 | BICRE 50,827.04
5 | MU HIERR 1,021,457.67
6 | HABRIBGK
7| FEETRH
8 | Hfth -
9 | &if 2,472,194.69

5.11.4 5 FAARFFA H A T 54 IO i) T 4 52 3% A 48
A A AR SR AR A A T4 SRS P A5

5.11.5 1R & BIR AT 148 B R AF AR TRUE 3 R 00 i 15t BA

5.11.5.1 & WIRIEHHB T T+ 48 B A FE R 32 PR 1B 00 1 U BA
AT AR WIARAR S B AT 44 B 5 AP AT AR 3 PR A5 D o

5.11.5.2 BIARFUR B B B 42 I 2 P A 7R I8 52 BR A I i 1 BH

o . VBRI B | AT A | s BRSO
| BRI RRER | b ey | el o) 0
300863 +* 5 1z 353,115.62 0.25 | Hricsi e #H
300888 FafdEyT 205,340.07 0.15 | ¥ e #H
300869 AR A 95,578.56 0.07 | ¥ e #H

o133 U FE21 W



75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

4 | 300999 & 82,904.31 0.06 | Hri8iE
5 | 300896 % kK 37,408.32 0.03 | Hrisie ¥
§6 BEARME CGHRED
6. 1 45 PR E SR P=H AR
P i H SH (I6) B S T I L] (%)
1| Bt 133,437,806.51 93.13
Horp IS 133,437,806.51 93.13
REewT% - -
[ 52 WA 2t $E 5,053,500.00 3.53
Hp: gz 5,053,500.00 3.53
B RRIESR - -
4 | REBBE - -
5 | GRbfTASETE - -
6 | ENREEmTE - -
Forp W R SR IR &
SR ) )
BAT ARG T2 3,911,468.53 2.73
HoAh BE /= 882,383.45 0.62
At 143,285,158.49 100.00
6. 2 A BIRIAT W R R ERTAHE
6.2.1 MEMARBH RIS RAIBEAREREALAS
] 1725 ARME G i 3 & T P11 B 451 (%)
A R RS A - -
B P4 - -
C il ik 60,460,120.64 42.55
LIV AN /S W& e e 1
D Rl 280,320.00 0.20
E jeistn 4 - -
F e T 2,520,181.00 1.77
G LB G EEOL - -
H Aol - -
| 5L AEAE BRIk 54 758 558,91 38.54
Ea4
J Sl 10,217,042.50 7.19
K stk 289,305.80 0.20
L FH G5 AN RS 25 MR 55l 584,036.80 0.41
M BEEEH TR AR S5 - -

%14 11 L2l ;W




75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

IKA L IR 3R i B

JE R RGS . ABBEA AR IR 55

A

PAAR 2 TAE

e BRI

3,084,817.36

2.17

OIVO| T | 0|2

22 /N
i

aif

132,194,383.01

93.04

6.2.2 A RBURB R HBATIL A RAEARE R T A&

g

(R ESl

KIHHE G

i 5 4 B HE LBl (%)

A

A MR B b

KA

il g b

1,118,073.71

0.79

O |O|®

T T R SOR A N
A

S|4

R EE

9,517.35

0.01

ATEIE . A REATHEEL

11,958.64

0.01

IO mm

A FIE YO

5 PAEANE SR
5l

42,265.27

0.03

Rl

R4

LSRR 55 R 55k

BEHABE FEMEAR 55k

10,491.72

0.01

KA IRIFRT 2 LBt P

27,247.85

0.02

JE R 55 « AE A ELA R 55

e

PA 2T AR

A AR E AR R

23,868.96

0.02

wlolo|v|lo|z|z|r x|«

G

it

1,243,423.50

0.88

6.2.3 B RIREAT W REPE BB R BRI H A&
AT AR AR AR M B B

6. 3 ] & RAREE A FMME o 2 3™ 13 E LU R/ HEFP BB+ 42 R 8 A 40
6.3.1 ik H BIR B F %A AHE & 2 & T F+E H BN T RIET 4 R

BE A4
ﬁ—‘_“
| mERE | REmenk | wE oD | antm ce | Do il
et (%)
1 | 300059 RITW & 305,559 8,402,872.50 5.91

215 U FE21 W




75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

2 | 002475 SR 158,888 8,212,920.72 5.78
3 | 002415 T FE AR 165,725 7,568,660.75 5.33
4 | 000725 SRTTA 1,201,300 6,499,033.00 457
5 | 000100 TCL AH% 599,900 4,205,299.00 2.96
6 | 000063 I 119,620 4,154,402.60 2.92
7 | 600570 HAE T 37,009 3,272,705.87 2.30
8 | 600588 A 72,060 3,149,022.00 2.22
9 | 002410 JTOBR A 40,111 2,691,448.10 1.89
10 | 002230 BERHR 68,178 2,605,763.16 1.83

6.3.2 I E HIRFIRB T A R E & E S T E AR/ NER B0 1 i =

Exa g

o | mmpm | mman | SR | senE G | oo

Eefl (%)

1 | 300863 * 5 1z 3,421 405,183.24 0.29
2 | 300888 ticdr i 1,313 168,891.19 0.12
3 | 300869 AR R 912 107,265.96 0.08
4 | 300999 & v 939 53,476.05 0.04
5 | 300896 % kK 114 50,758.62 0.04

6. 4 | EPAREL G P RE R RA S

AL NIRTIT

e

77 i i

KAHE G

R B B L (%)

[ K i 77

4,978,000.00

3.50

PAT SR

M fir

Hrh: BURME SR

b i 77

Al A Rl 5t 57

ISR

A CRTAZ #f50)

75,500.00

Rl A7 e

O |0 | N[0

HoAt

it

5,053,500.00

6. 5 ] & RARIE A FOMHE o 2 3 ™13 E LU R/ R BRI 42 B 503 A 40

SEf: ARt

s s e . 03w EE
Fa | gy 5 24 FK B 5k | ARME o) .
Ebf (%)
019640 20 [E 15 10 50,000 4,978,000.00 3.50
2 | 128136 SCEEAT 755 75,500.00 0.05

%16 71 k21

=




75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

6. 6 I} 5 HIRIZ A RME 5 2 & 7™ @8 LB RN HER AT+ 48 B SCRAESS
BE B

ARSI AR AR RFAT B SCFFIE S

6. 7T | EHIRIE A RME S E ST #E LR D HFRIT LA SR RH
48

AIEEARREMARRTE IR

6. 8 i T HIRIZ A SOMME o5 Fe & B 198 LB /D HEAR BRI A2 BUE B R B 28
AT AR A RIF A BULE.

6. 9 M ERIRAES TR E R R 5 E L A
6.9.1 3 T HR A E S B B0 B4 3 B B0 A0 4 2 P 20
SARAL: NIRRT

iy S Bl OF | SAm | ARIMERE |y
S2) (J8) 8 (J6)

1C2012 1C2012 2| 2,520,640.00 76,160.00 -

N FMER S RE AT o) 76,160.00

AR SR R A (o) 139,184.47

JEFR AR B R AR A e EZ S (o) 186,960.00

6.9.2 AF SR T M Fa B B B B BUR

AR G AEFAT R DL BB, R AR RS BRI, DLEIRMEOY EEH 1, R
WENTERF . A2 H iR I B 520, @GRS i MU B s AT it e, 455 Ide
W B e AT SRS B AOAS EKCP, HEUSLB AT IR A, I8 2 Sk sl S B IR
SR M RAT B IRE R

6. 10 MERRAE SR E N E R S 1B
6.10.1 A3 E R R B B BUR
.

6.10.2 i 7 BIR A H S4Bt 1 [ 5 A B - A 43 2 A 40
o

6.10.3 A E AT B B R VN
T.

17 7 dL21 i




75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

6. 11 BB HESHE MHE

6.11.1 A RSB RKET TR IEFK KT EERA R T WO R ERMI LR
WE, RERSHF BT —ENZIIATER. LAWER. m, ENXHE
FRUESF I TR FERE P T B

ARSI S BB AT+ AR I RAT ERAIIA B R TS L S A, SRR T i
H H A —FAZ B ATTETT . AT
6.11.2 FHESHR RN+ 4 RELTBEHESFRAMENEEREE. WL,
B RLXT A B BB B PR SR AR PP A

AR I S BEBT AT 42 B S A R A < R E AR R e B S s A i BN A B2
AFRE _EOR PR A N RN

6.11.3 FHAth B =44 B
Bfr: NRoc
75 b4 & ()
1 | A IRIES 359,114.11
2 | BOSGIESHIE R R 471,926.07
3 | MR -
4 | BICRE 51,343.27
5 | MU HIERR
6 | HARRIGK
7| FEETRH
8 | Hfth -
9 | AiIF 882,383.45

6.11.4 I FAARKFA H AL T 54 IO i) T3 e 52 3% A 48
A AR SR R A T4 SRS O P 2

6.11.5 & BAR AT 148 B R T A AE B 52 FR A% L HA i B
6.11.5.1 & WIRIEHHB T T+ 48 BT A FE RS B2 PR 00 1 U BA
AR AR I ARAR R B A R T A AR SRUE R IR A L

6.11.5.2 AR FUR B B B FL 42 I 2 P A 7R I8 52 BR A I i 1 BH

o . TUESZ RIS B | AT A | s BRSO
| BRI RRER | b ey | el o) 0

1 | 300863 +* 5 1z 405,183.24 0.29 | #risiE #

2 | 300888 ST 168,891.19 0.12 | #r e #H

3 | 300869 AR A 100,491.96 0.07 | e #H

4 | 300999 & 53,476.05 0.04 | ¥ e #H

5 | 300896 % E K 24,362.90 0.02 | ¥ e #H

218 U FE21 W



75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

§ 7 B AEEHHRS (FRE)D

BT Ay
FEEFARH (2020 45 12 A 1 H) IS5 50 142,083,294.43
FEL A A AR H L 20 5 AR 5 4 0 HR T 40 %0 12,767,120.24
W FEG A TR AR H D 2 4 A R L 4 DR [m] 47 0 16,379,787.61
FHEA AR HE 2R PRSI B (i
BPL-"EEE))D
5 B A AR I 4 0 B A 138,470,627.06
§ 8 FFNESMHZES) (BRI
BT A
B 5 HIE B R . \
i H 2k N e HIE A 2 HE:B %
R

U AR 4

f% RS0 164,338,401.67 3,404,613.00 3,404,613.00
S HAHAR 4

ﬁ”ﬁﬂnii i 11,113,924.21

W 3

Ve A A R 4

z ﬁ”ﬁﬂnii 36,235,554.21

1&\}”\ilﬁlﬁj\%ﬁ

4 B IR R S R )

AFR R Ay ER D> 2,866,522.76 -3,404,613.00 -3,404,613.00
PL-"E D

5 A R S 473 4

f;HH*iih@ 142,083,294.43 0.00 0.00
Panya)/

TE: PR AR BN A S G = 0 A3 B2 18] FF) C ot P A7y 400 % s B9 3T 54

$9 EGHEANZHEFRERHALESEN (A

9.1 BE&BHARFHEFESMHBRINEN
ARG IR, He BTN RFFA AT S

9.2 R BHENZHERRERRAE ST H WA

AN, G E AL R B B B SR SR A e A1 DL

§10 Z2EEEAGHEAFREHRETESE N FERAED

BO19 U FE21 W




B IR B I BOIES5 #5854 (LOF) 2020 458 4

R

10. 1 B&EHEAFEEESMTRINER
ARG IR, HEEHIRFAASE M

10. 2 HSEHEANBHERREBBRARE S5 YA
AAREIIN, TGN RAELE A, o B SR A T L
§11 MBHRERROIMEZEGS (FE)E)

11 1 REWNE—RREFEE SO LFIL B EGET 20589155
0 S A B AR R A AT R A A L I AN A AR A B L 20% L

11. 2 MBI HADEEAE B
o

§ 12 B RERRNEMMEERFE CERED

12. 1 REHINE—BHFRFFES A LA TS0 20%8 155
55 U1 P9 B4R AT B e U AL ) A7 E IS B B 20% R«

12. 2 B EH R K AR EEE B
o

§13 HEXMFEFR

13. 1 H£ECHEF

4 CFEJT PR BB MFE RO 7 3 4 (LOF) FEEMN)
v BT HUIE BB FREGIE SR B e 4 (LOF) 2020 4F 4 ZEREE iR 5 3o

O‘I

13. 2 FcHh

2020 U1 F£21 W

FE"EEWT =
fi W ﬂ
cninfo



75 PE LR TR ROIE R 0 i (LOF) 2020 455 4 /4Ry

YN TH AR H X A6 71 25 FH BR 5999 S 5h 4 K JE 32-42 #%,

13.3 EFE AR

M. http://www. nffund. com

%21 T k21 ;W

cninf%
E#ER
www_chinfo.com.ch



	§1  重要提示
	§2 基金产品概况
	2.1 基金基本情况（转型后）
	2.2 基金基本情况（转型前）

	§3 主要财务指标和基金净值表现
	3.1 主要财务指标（转型后）
	3.2 主要财务指标（转型前）
	3.3 基金净值表现（转型后）
	3.4 基金净值表现（转型前）

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介（转型后）
	4.2 基金经理（或基金经理小组）简介（转型前）
	4.3 管理人对报告期内本基金运作遵规守信情况的说明
	4.4 公平交易专项说明
	4.5 报告期内基金投资策略和运作分析
	4.6 报告期内基金的业绩表现
	4.7 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（转型后）
	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 投资组合报告（转型前）
	6.1 报告期末基金资产组合情况
	6.2 报告期末按行业分类的股票投资组合
	6.3 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
	6.4 报告期末按债券品种分类的债券投资组合
	6.5 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
	6.6 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
	6.7 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
	6.8 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
	6.9 报告期末本基金投资的股指期货交易情况说明
	6.10 报告期末本基金投资的国债期货交易情况说明
	6.11 投资组合报告附注

	§7 开放式基金份额变动（转型后）
	§8 开放式基金份额变动（转型前）
	§9 基金管理人运用固有资金投资本基金情况（转型后）
	9.1 基金管理人持有本基金份额变动情况
	9.2 基金管理人运用固有资金投资本基金交易明细

	§10 基金管理人运用固有资金投资本基金情况（转型前）
	10.1 基金管理人持有本基金份额变动情况
	10.2 基金管理人运用固有资金投资本基金交易明细

	§11 影响投资者决策的其他重要信息（转型后）
	11.1 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
	11.2 影响投资者决策的其他重要信息

	§12 影响投资者决策的其他重要信息（转型前）
	12.1 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
	12.2 影响投资者决策的其他重要信息

	§13 备查文件目录
	13.1 备查文件目录
	13.2 存放地点
	13.3 查阅方式


