R HEGBEETIEHRRES
2020 £55 2 EFHRE

2020 &£ 6 A 30 H

HEBFHAN: BELSEFTEERAT
EEEEAN: YERITROAERAF
WREZEHHR: 2020427 H 21 H



R EARA 2020 £ 5 2 B ERE

§1 EERR

R EHNNESE S REFRUEAR S Pra GO AR R EIC . R P VERRR B K,
FFXF FC A AR B B L AR MR S B AR AN ) S BT

REFE N ERAT R AR A RREAR &S FME, T 2020 4 7 H 17 HREZ 7 ARE
I S5 HAR s I ERIABR R ARG EA R, RERZNE A ERICE. R

B RN -
5

i

2 AR VIR

S TR AR U DLWCSHAE F L B 5T 0 S D R Y A 4 B 7, (EANRIE R 4 — e B8R
BRI GTFACRILARK I . BBA KU, BB E R AT 5B PR Al N A4l B 35 A

A TR 45 RR L H 1T .
AARAERIE 2020 4F 04 A 01 HiEgZ 06 A 30 Hik.

§ 2 &= MR
F A TRiFR R HHARE
4 FAUY 240004
e (it RLITATFF R
REeARAEMH 2005 4F 11 A 17 H

T YA I < A7y BT

504, 277, 878. 50 1>

BB H AR

RN HE e RIS E B, (5 i ad S8 bk LE At
M, FFIE SR LA XU BT 3RAT IR AT i fe KA

P g AR FE SR TP B TN E IR B R 75 K IR S R T AR Sk 34, R
AN “MERT” 5 “REEF” FRCES], B R ERgEA
JB, SREUEEAR -

b 45 Bl A ik i 80% F-ilF 180 T4 25 % 5IKIE 100 H5H0IK 25 26 1) 38 T B A2
+20% 1 11 [ 5 45 20U 2 %

A YA 2 REAE ARHE Gt — N SR TR A AL 4, LKA T 2 T IXURE: AN A A
R TS, ST eSS, T Es.

AN R R A TR A 7

EEFEE N Hh [ ERAT A A PR 8 ]

3.1 FEM &R

§ 3 EEMFIIAMESIHERI

fr: ARMIT

B

| I (2020 4 4 F 1 H-2020 46 6 A 30 F)

%200 k101




>
~

LEFHHMARES 2020 55 2 F AR

L AW C S i

20, 543, 519. 13

2. AR

197, 559, 396. 06

3. AT 2 3 440y AUAS 1) Sl 0. 3680
4. AR I & %7 1l 973, 328, 879. 85
5. PRI S B E 1.9301

e L A OSBRSS AR R N . FegtilicaE

HAete N RS~ et AR SRR 41
BRAR S O LIS R A, AR Dy A 9] S s Bzt n_E A0 28 Fe (5 A2 s i i
2. TR FE eV SRS AN EIE R NN ESE 5 3 & 3% . TH N SR SERRIR i K22

&FFr s He
3.2 HEHERN
3. 2. 1 L BRSO HER KR R H 5 FEANLS: B R s 2R 1) ELEe
1y B AE 1 N%5 {308
1y B 1 | e -
Bt KEppfez | TR 25 bR OO @—@
KRO R HRO .
@) HZ®
HE=AH 23. 95% 1. 52% 10. 38% 0. 71% 13. 57% 0. 81%
JU AN | 27. 15% 2. 15% 2. 48% 1. 20% 24. 67% 0. 95%
o 51.01% 1. 69% 8. 44% 0. 96% 42. 57% 0. 73%
SR e 27.10% 1. 43% 16. 81% 0. 99% 10. 29% 0. 44%
pU R T = 2. 22% 1. 74% 2. 04% 1. 15% 0. 18% 0. 59%
H3E4 5
805. 72% 1. 58% 343. 22% 1. 38% 462. 50% 0. 20%
o sy G e

3.2.2 HEE A FEMURES RHFMEM K ERD) LI5S F LG R
RRFHIHER

pies
—_
o
=



R EARA 2020 £ 5 2 B ERE

TR EY ARG REG Rt M AR 5 R 3 Ml S POAR B CROEK 38 e v J55 S S - He

990.

880
770
660
550

440.
330.

220
110
0

00%
00%
00%
00%
00%
00%
00%
00%
00%
00%

;5?:3

'W ~

Al
'\w J‘N’ J“‘YA
/‘w\ f "«/’\f
h\
\“M W‘wv/\"\m
~ 1 N o B N O M~ M ©O M W ©o W VW o ©O WV ™ o
¥y 49 F 7 YS9 Y S8 Yy ryO8 £ % § % %
- (o] 0 o~ o~ (o el < - o ~ w o~ - @ O (2] o~ o 0
T 8 R S o R PR v PR S 28 e £ g 2
o o o o o [= — -~ — — — - ~— -~ — — ~— — — ~
o o o o (=) o o o o o o o o o o o o o o o
o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~
— b 3 27 = ) = & =7 74
[— = HESRARTPEMKE —EEHHESRA RIS KREE

VE: RIS A
31 H, A4 T IAFIEHIE % i B ).
3. 3 HAh$ar

Teo

ML5E, BRI H IR 6 A H AR EIHE 54

, BZE 2006 £ 3 H

§4 BEAMRE

4.1 RELE (RESZENA) i

w4

AR R 2 IR

5%

ERSE]

EAEH

EZF Al
R

B

PUIEE:

AT G
wEH

2008 43 H 19
H

18 4

fifit. 2001 4£ 7 A% 2003 4 7 AER[A
WEFAEREFT 51, 2003 4F 7 H % 2003 4F 11
A A A FAERATAT LA SR R 4 B, 2003
fF 11 H & 2006 4F 3 A7E_Figah S 5=
BN i) e R o VA N 1 i é%om%
E5 AMAEERESEHARAR, k)5
{E P HTIT, BRI BB, S 4
S, WHEFEER, R aR. e
ZHAEINS . 2008 4F 3 Al T Esh 7
HEREGEEF R RIS IS AR, 2010
6 HE 2012 4F 1 AMTHREERFENE R

IEHRRR RSS2, 2014 F 12 A%
2018 4F 8 FATHE 5 v i I S AL E o5
W REILEZT, 201545 AF 2019
T TR ER T RS BRI
FEEFLE2TH, 2016 4F 11 H & 2019 4F 7
HAARERE R R E T R I B IR A5

p=i
H
S
p=i




R EARA 2020 £ 5 2 B ERE

| | | | % v g e,

e 1 ARRH UL AR FI DL O i it
2+ UEFF AL SCGEMATE 2 GIEZR MO N A BERE B BT %) AR SRALE -

4.2 BB ARG A AR SEE MM A E A3

AAREIIN, ARGEBNAEY (P NRIEMEIESRE) . (PN RIEMERESF 55 &
) LA AN . (RS H ARG BAESF R SR G SR AR R R
B MBI TIASRHUE, RISHE M B ST SR N BEATE A B 507, AEIEHIHR X
SRS b, NS O AR NRIGR KA a, B BE R S O B A8 AT

4.3 AP G E R

4.3.1 AP G ERPAT BN

AR, i EEAGEIE T BT B R 23 B RO 2 I S BRI L o
RAZ Gy ZHHIE B KN RGP AFEET . FHAZ S A8k € SRR SRH0T
N, BRFTE I HTE B TR, BIACAHT. B, ZH AT ISF
PR EE BRI 1S B A T IR, 564 B\ PR S PR G T A T 58 5 IR e
R B PR B SR, 00T T A RIE T A BER L& 2 M AR R 25 5. MR
5 i) Wi F 2 R LRGN IR N . AN[EIIS B] 6 T [F] )58 2 AE Gt 225 oo de 4
SRR L

~
N

4.3.2 RERZ AT N ETUH

AN, HEEHARRAEFARRAES SN 5P AT 50 7 H RA AL 5 A 8>
) R A by B A S 24 H RS B 5%

AN, AEREERRIATEZHITN.

4. 4 | EHAANZES B H RS RIZ /RS

AN EEE R 2 5, SR KR BE A B8 UK, AN TR V b BN M
PR AREOME, FE LK. {25 32 PSS EIREN, T RN . 5T
IR R TE IR, e m B ot R, SiRaAhngEl. N 6 HJE, mimEis,
AL, ARUE. FREE. T B2y BN, T RREMES MT R LR, QNLRRRS:
E R, BUEAEEEIT 3000 mIHIRRK.

TEARETTIH, AREESTR NIRRT T R &R, FROATMRAS (A D) He . IR T 2505
A M. 5 SOHEC 1T VRZE, JRIC SAERE. R JKUBSER L. 6 H 4kEAERE

% 500 3% 10 1T



27 BER

{3\

2020 5% 2 Z AR

OO EHATE AR, BBARAE 7M. R WBTREAERT 1/2 KT T SREEE
PL RS, ettt N — B E KT, DR AR 2R (R 3 4 49 BT 24 B T Ao

4.5 MEHNESKL SR

AHAE AL S A E K 220K 23, 95%, Mk gr b uE I 25 %A 10. 38%.

4.6 MEMARETFH ANBERE ST ETRE R
AN, ARG AFEES A TR HE GO PHA MET =8 B 3 EAR

ThTHTEE.

§5 WMAHAGWHE

5. 1 R EMARESHHEHMR

75 i

& o)

AR E B ] (o)

1| B

814, 192, 800. 23

82.71

Horp B2

814, 192, 800. 23

82.71

FERBT

[ 5 WAL A3

Hrp. fige

Vi KR

ST A

KNI i 5

Horpe SR BN IR &
ﬁ

fl %

BRI S 1 it

128, 741, 909. 64

13. 08

HAh 5

41, 459, 591. 22

4.21

it

984, 394, 301. 09

100. 00

5.2 MEHIRIBAT WA R B ER R A S

5. 2. 1 REHARBATI A RPFARERRAS

(N E] eS|

KReME Go

b R B A L
B %)

R S 4

Kk

il

614, 763, 102. 64

63. 16

OO || =

14

HLTTS T BYRBOKAE P A

12, 766. 32

0.00

S N4

o |

R A ZEN

=
pes

=




B EH) I A RAE

2020 5% 2 Z AR

G sk, EiEAmEl 7,946, 250. 00 0. 82
H o |[fFErE Dol - -
I (& B A S B AR RS 161, 648, 597. 57 16. 61
4 - -
K (i - -
L SRR S5 RSk 21, 170, 000. 00 2.18
M [REER AR R 5 402, 083. 70, 0. 04
N KRS BRI 3 it B 8, 250, 000. 00 0.85
0 |[BRRS . BEAHARARSS - -
P #HH - -
Q | PAEMEETAE - -
R [3CHb RE AL R - -
S |&E - -
&t 814, 192, 800. 23 83. 65
5. 2. 2 MEHIREAT WA RANER ER B ERBTAHE
AT G AR AR R R A HE O 5 0 I 5
5. 3 MEFIRIZA AWE HE ST HE LA X/ HEF R BT+ IR 5 5 B 40
e | RIERE | REAK | HE D (ARHE GO ‘5%@%‘5 f’ﬁtw”
1 002624 SEFEAR 1, 050, 000| 60, 522, 000. 00 6. 22
2 002384 RIIKEE 1, 745, 892| 52, 289, 465. 40 5.37
3 002555 —hLHLKR 950, 000| 44, 460, 000. 00 4. 57
4 603596 (LR 1,199, 923| 42, 237, 289. 60 4.34
5 300315 HARH 4, 050, 000| 29, 686, 500. 00 3.05
6 002456 YEID 1, 400, 000| 25, 746, 000. 00 2.65
7 002937 MR 1,799, 598 25, 410, 323. 76 2.61
8 300088 KAGRHE 2, 250, 000| 25, 200, 000. 00 2.59
9 300438 TS % REJA 1, 424, 923 24, 864, 906. 35 2.55
10 300657 SME BT 1,237, 500| 24, 836, 625. 00 2.55

5. 4 MEMREFSF R TRNOREREAE
RIS AT IRARFFA G5 HR

5.5 I EHIRIZ A FME 5 ST E A RN R BT T4 R 2 B 3 B 40
AIEEAR A AR A B R

5. 6 W HIRIEL A RMME HES T 13E HBI KM HEF RIBT 42 B SO RS 3R
Gk
AT AR AR R AT B SCRFIE SR

BT 10m




R EARA 2020 £ 5 2 B ERE

5. T MEHIRILA RME GRS T E LB NP RIRT T4 & B3R Y4
AIEEAR T RARFFAT D&

5. 8 MAEARIE A RMME b 2 & 713 E Le IR/ HEF B BT TLA2 BUIE R 3 B 40
AF ARG AR AR FF ARG

5.9 MEMARAR SR BENRBH X Z B YA

5.9. 1 {EHIRAE SH R KB ke A3 28 B 40
AF GR BB AR L

5.9. 2 AR SERBIIPR P BHBUOK
AREE AR BARIIL -

5. 10 R EHIRA S HH 1 EH G R 5 F oL i 9

5.10. 1 A H B Bt 1 R BUR
AEE G R RE UYL

5.10. 2 R EHIRAE SHH I B G B2 17 A5 28 B4
AIEEARBR E G BT

5.10. 3 A H HE FUH B BBV
A B R P R [ 3 B

5. 11 #EHSIRE M

5.11.1

A G IEEEE 2020 4 6 A 30 HEFERTHAIESR T IIKIE)E (002456) T 2019 4 11 A
6 HUCEIERIINE R R EoRab sy, FIERIESAAELL P —. WS Ay . sk
PARABIEA RS = 15 B B B AT A ™

AREEGE HNEN ik b7 A w AT TR, I IR ARy AR m TR
B S TR, DR AR R 5 A0 SRR IR (R B R WA R AR B o s I, AR
BRI 144 UE SR (0 H AR U A4 23 00 R AT A5 A i 30 1) S S VA 2 i P A 155 o 1) L AT — 4T
W BIATFE ST ARSI

o

5.11.2
S ICTH R+ 44 B AR 3k G A TR RE (0 75 L A



R EARA 2020 £ 5 2 B ERE

5. 11. 3 HABE F=HA Ak

T LR &8 (o)
1 FHARIES 218, 035. 29
2 I ISCUIE 597 B 3K 40, 484, 093. 37
3 MHEA] -
4 MIRCR] S, 12, 353. 03
5 AT R 745, 109. 53
6 AR _
7 |FERESRH -
8  |[HiAth -
9 &1t 41, 459, 591. 22
5. 11. 4 HEHRFFA KA T 5 B T3 ¥ 25 B 40
AT G AR WA R FFA AT A v 45 57
5. 11. 5 B HAR AT 44 i B2 P AR R 52 PR I% 1L 1 T B
AFE G A THA AT+ 44 B 5 TP AN it 38 52 BR R 100
5. 11. 6 HEA AR E MER AL SCEHBRE 5
PSS ENRE, A 1HEOTREASE T2 T2 Al
§ 6 FHREESMTELS)
AL
i WA 4 0 0 e 00 548, 754, 213. 69
i U 30 1) 3 4 A R A 4740 11, 769, 790. 53
ke st B R R 4 R TR [R] 47y 50 56, 246, 125. 72
i A R S AR 0 B B A (&b BL “=7 351D -
i I R I 4 0 0 A0 504, 277, 878. 50
T BRI S A N B[R] 47 005 B A6 47
§7 ZREBFHANZHAEBRERELEESBEMR
7.1 REBTEANFEARESHHTSENL
AL Ay
i A R AL S 40 1, 825, 812. 20
A A B] SN/ HR I S A7 40 -
A A ) 52 HY /e (] 7 40 -
i AR S BN R A AL S0 40 1, 825, 812. 20
i AR B A AR S8 5 2 & S At (% 0. 36

Foom o101




R EARA 2020 £ 5 2 B ERE

1.2 Z&EBNZHERTREREAR ST 5 HA
A I B P RIS HY B 5 e i AR

§8 IR HEE RRNFIMMEERFR

8. 1 REMNE—BREFRFAESHBMLHIE R BRI 20681F 5L
7o

8.2 M HE PR M EERE L
2020 5 H 20 H, EE&EHALRMEFERANREE AL, BAGERSHHA
THNAFIEEK., AFMAHE/NEH 2020 £ 5 A 20 HAEAN AT B KIS

§9 BRAEAXHHEF

9.1 FEXMFER

o [ IE M S AT S VST R ST

R NHERE RIS E G,
FE ARG RR RS U,
B RUESF BB SR E Tl
MY S5 BEARHEAE . B LRI 7] TR
BN I AR T € TR B3R I ph A
¥V 55 AR LA ANE ML PR

s %
g‘l
&
i3
&

tit
B B B B
s

I

fit
&
i

9. 2 FFTHCHE £
DA SCHAE T HE 5 B8N e S T8 AL T R4 4 251

9.3 AR

L, BAEH

BT DU R BN, BT EE A FE . FE OSSR
ﬂ:

ol s S AN AN 2

EREEEEARATA
20204E£ 7 H 21 H

o107 JL 10 7



	§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


