R EIRFIERERILRRRES
2020 £55 2 EFHRE

2020 &£ 6 A 30 H

HEBFHAN: BELSEFTEERAT
EEEEN: YPEERBITROARAF
WREZEHHR: 2020427 H 21 H



MR HIEREZ 2020 F % 2 B ERS

§1 BEERR

Fe G BRI E 2 S S RIEARIR S T BUR AR R RC 8 1R S PRI B KB
TR L A LS L R I A 58 BV AR AN Sl SO TAT

R AP EEWHRAT IR A IR A A IRIE AR &S R E, T 2020 4207 H 17 HEK A
A I SSHRR . HER AR A SR EFEALS, RIEEENEAAERBICE. =R
NN PN iR S

FE G T R OB F - SRS 1 SR ) A IS PR A 7, (HSBRAESE s JA

B N BUFAMCER I ARAKRIL . BB MR, FoEH AR H BT R SR AT ML A2 B 3 A
e N EE SR

AR I 55 BORERZ 1T

AW 2020 4E 04 H 01 Hi2Z 06 A 30 Hik.

§ 2 &7 FE
Fe L THFR T ) s A 2
H e T 000866
S e (e RLIRIFF IR
RE&AFAEMH 2014 4F 12 A 10 H
e BRI S B A 212, 986, 294. 20 7
e =k N 4 i i b o R LSy, AR R RS I RTHE T NIt S A

FrA NSRRI A {E

BB MG ARSI G R U (R SR B~ e B s, 8 I 5 WS W /e, 4355 )8
FEMATE EEWBOER. SEMEBER. PBeR. BTt
JIHRIER, WA B ) i U e e RS HEAT B A BRER, tRE K
K RCE . ARG R A BT FAME RN S SRT7E, @
Ao Ao e ) 3 M. T U SR AT MU DA e LA R AT Ml A AR SR BEER IRIER
I, FEIRIZRTY MV AN, 0 G ML T R B R )
BTN o AT SR TIBH RS B RISV E SR I 75 22, 08 T fit
I5 BT T RGP SCRRIESR, $0R I H R ORUESE & 587t sh
P, ARM LG5, SRRk e R et . AR E UIR
TEEWANE G E S SR E M E. 8 MEEESNE, AR RA AL
FEH, B LT bHE R RS AW, e EN A Tk
RN FRER T IFA R B R & . IR ATRIATIR T, RSk
AT T E S FTBUIESE AR G b T2 TR e e o 4 A ik
TR, FREBBACE, EHEEHRRAE ST, POl
ARH S BB H b

%20 k11|




RN Z 2020 5% 2 FERE

By

b £ b A R HAR 7 B 5 E Fe Bl 25 28 X 80% -+ L AiF [l e F AU 2 28 X 20%
PSS e 511 AT — R ESRFE MBERER A &, B TIETR 5T & A TR

S A TSI 2 A e P A, TSN XS AT T AL i v TR A R S
S B REE G TS

REEHA RS EMHR AR
HEHEN [ BARAT B A IR A T

§ 3 EEM S MESIHERI

3.1 ZEWMEHE

Bfr: ARt
Bl Es 7N R (2020 424 H 1 H-2020 4F 6 H 30 H)
L A S s 36, 059, 087. 63
2. A% HIF 84, 064, 738. 56
3. AT 3515 4 A B A R ) 0. 3600
Ui R Sl G e 343, 731, 250. 20|
5. HAR I &1 A HE 1.614

e LA CRI IR AR . Bl HARN CR S A efivE2Rsh ) 1
BRAHOR B Y AR A, AR D9 A O s aiiic s n_E A 2 Fe dv (B A2 sl e

PR e oA | A L AR E SR S AN A Lt e St RS 1 04 F P NG A R M L e - 19
TR HECT

3.2 ZEFERI
3.2. 1 AREMES M BUHEM KR KIS RIHAML St b 8 2 W 2R Lk
1 BHE 1 ‘ %5388
1 B E 3 | MegrtdE -
i Bt KRR | HRERR | O—6 @—@
KERO A EEAE) ‘
@) HZ®
HE=1MH 29. 33% 1. 25% 14. 69% 1. 17% 14. 64% 0. 08%
2R H 25.51% 1. 82% 11.97% 1. 71% 13. 54% 0. 11%
k4 54. 15% 1. 44% 24. 46% 1. 40% 29. 69% 0. 04%
S e = 25. 31% 1. 36% 4. 08% 1. 29% 21. 23% 0. 07%
kA 3. 53% 1. 82% -15. 93% 1. 51% 19. 46% 0. 31%

Fo3u o 11w




18

MR HIEREZ 2020 F % 2 B ERS

By

H
%

=
&
o>

=t

>5$‘t
=
o
&

61.40%

1. 85%

32. 69%

1. 54% 28. 711% 0.31%

3.2.2 HESEFAEMURES RIHFEH KRR LIS RS R A R
R R

T SR AR A AR SR B T IS S 55 a3 Ml S5 P4 B SRR 3R S e 5 S S -

100. 00%
90. 00%
80. 00%
70. 00%
60. 00%
50. 00%
40. 00%
30. 00%
20. 00%
10. 00%

0. 00%

-10. 00%

/q'fJ
|
L4 e
x-( d
AY
[\ \I'J
oW
w
A y
L
|J
o O o < ™~ ™ O — O — < ® < o IS -} IS} — o
T oL O @ISR ESIST ST OE OR
o~ ™ ~ o o~ wn o o~ < r~ — o~ el o — < [+2] ] [se] el
AR Rl Gl s A < B S e v B B O 5 S B <
<+ v w [Co B o} el O 0O ~ o~ ~ ® © © o o o~ o = o
- = - - = — — — — - — - = — — — = — I I
o o o o o o o o o o o o o o o o o o o o
IS ] ~ S N ~ N N IS ] I N N ~ IS <] IS <] I ~
= sEe =iy s 2z = AE o 3 o & 2L ops
|—=HERERISEMKE — ERHERERTIS LK E|

e RS EFRNE, eSS ARG S RERZ HESNDH A3 SRR T4 At
MEREERNARLE. BHE

2015 56 H 10 H, AH4LCABIE FRE 76 E Ll

§4 BHEAME

4. 1 RE&ELE (RESLIEPN)

AL KIS FHIR | F % M .

BEOBE T rmam | meam | R ke
AR EGAE g AT B BR A FT
e e BB R S 2 B L, 2013 4 10 H
P A EE AR AR, J5 T Mm%k
o ¢§%@%B$8HM - o OYBTIT . FE4 2B Bh I  JE S L NS
) TR H 2018 4 7 H (TR AT RIGHE
o sp T REANIEF R T I SR & 243 . 2018 41 8
) A FRAT A 5 e it 1) 32 P B AR AIE S 4

SREZH,

e 1L ARRUH LT H I DL O 5 it
2+ UEFF AL SCGEMATIE 2 CIEZR MO A A B3R BT %) HOAH SRALE -

%47k 11



RN Z 2020 5% 2 FERE

By

4.2 B ARG A AR SE M 15 0L A3 B

AN, AREGEHNET (hEANRITMEIERE) . (i N RSO E RS 5% 5 5
20 LA TSI (e i & B RNE SR B P A e e B R AR SR A I R
B BRI TIARSRHUE, RISHE M B RURS STA SR N BEATE A B 507, AR HIHR X
AN B PN B X KIS R E PN S S ol PR S SR AR X S R S DA F e LU E S

4.3 AR ZHER Y

4.3. 1 AP BB RHATEDR

AN, e GBI MR BT BB R S N L ] e SR R B L
RAZ GBI B KB RGP ARSI RS Q8RS EWRER R S0r
WEENLE], BORITE BRI A A A ERAL AT, BRYR. Z 5T WGP 5
R IR R AR, [FIR, FRSHE N TGS AR T A P22 5 AR G 2
AT NERHIBEZER, 708 A AN s A& Z R R R 2 5 . B (I
s B KRR F S UL SGESEDUASZ=REI A L SRR R R 18152 B IS i 225 e s
SRR KIS DL -

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%

ARG, AREERKIREFZ AT N

4. 4 |5 A E SR RSB ED BT

2020 £F_EAEELERANE BB T, 7 RS i 3, BDARCR IRz, F A
LT« ARSRER AT 58 P v IR KV ARAT I R Ak i . BRORANIA iR DU T, et &
A ORL, B2 KR RERT, ARBE. SR, TFENL. FTREIR G SRt RIS, At &
Bl BT BEREAT RIS .

FEIXHE BRI ) Lk, AR g SN HTAE 1 Il A8 1 i T [ W OB, AR AR AR A

Fo5U o 11w



MR HIEREZ 2020 F % 2 B ERS

Jo TAE BT A S AORT e i e A SRR B B R L ST E RO, U T AV R A R -
I, fEBTAEIRGE . B AN 28 T2 7 ) AR G ALk SEN T — g SR AR i A =]
DFHE AR T DTk AL GRS I K VE S IR B 25470k, £ TPO “RTT IS T, Bt
T AR PAT 2 (M T E A i RO A B, Ao it 3 A v B BB AN RIS I B T RTRE AT, N it

RFEATEINEC, o B2 =] kS RS K

I BT A G LR RS AT, SKAFRIRA, Bl XA F fE AR R
A SR E LR PR R B mR . RIS, BATR CLEN RIS SIS L, AW AL ST He BT 4H

s BTN R B KB [l

4.5 MEHNESKL SR

AR IS G AP K A 29, 33%, ST LR HE IR 25 %A 14, 69%.

4.6 MEMARSTH ANBBRES T HERE R Y
AARE N, ARG AEAEIES: — AT RS M HRA MR T =0 N 37 dHE R

ThT /I

§ 5 MEAGHE

5. 1 REMREEHHESHMR

FPs T3 H

e o)

i 2

RG] ()

1| B

326, 171, 770. 48

93. 14

Horp B2

326, 171, 770. 48

93. 14

eI

[ 5 WALl A5 B

Hrp: figp

B SCFFIES

R IR

SR AR R

KNG gl 5

g

Horpre SEWSCIRIA 1 SR NGR S Rl B
F

J:

RIT P NEHEN ST

21,019, 739. 18

6. 00

HAh 5™

3, 003, 884. 37

0. 86

it

350, 195, 394. 03

100. 00

5.2 MEHIREAT WA RMBER R A S

Foen I 11w




R H %

I% % 2020 % 2 RS

5. 2. | REMRBATU A RO FARERRAE

o e Al Go L
il (%)
T VS 7 NN G0\ - -
B [RAM _ _
C [HlEk 260, 900, 309. 38 75.90
D M. #T7 B OKAE R
N4 12, 766. 32 0. 00
E |30 1, 387, 095. 00 0. 40
F R AEE 105, 997. 00, 0.03
G |imisH. GEMETENL - -
H o |[fFErE Dol - -
I (& B A S B AR MRS 31, 794, 311. 68 9.25
J o |ERlk 10, 571, 468. 00 3.08
K [FHb=k 2, 264, 566. 00 0. 66
L |[FEGE RN S5 AR5l 7,055, 311. 10 2.05
M [REER TR AR R S5 6, 832. 00 0. 00
N KRS BRSERTA H ita  BE 12,073, 114. 00 3.51
0 |[FRRS . BEAHABARSS - -
P #HE - -
Q | PAEMHEESTAE - -
R |30 RE AL R - -
S |55 = -
it 326, 171, 770. 48 94. 89

5. 2. 2 ERRIBATIL A REOBBE TR R R AE
AT AR IR AR FFA B BB S B ER

5. 3 WMEHIRIL A RMME GRS T #E LB RN HRFRI R+ 2 R RS R 4

. " . HEE P ELE
FE | RERE | RESH | BE B AR G | T . f“ b
0

1 002594 bGP i 197, 300/ 14, 166, 140. 00 4,12
2 002624 SEEHF 197, 400| 11, 378, 136. 00 3. 31
3 603686 ) ATt 464, 200 11, 312, 554. 00 3.29
4 600201 LE MR Ay 403, 439| 11, 231, 741. 76 3.27
5 300059 RITWE 523, 340| 10, 571, 468. 00 3.08
6 000967 Al SN 1, 268, 100| 10, 461, 825. 00 3. 04
7 002937 MEGRHY 730, 331| 10, 312, 273. 72 3. 00
8 002079 JR P ] 5 752,000/ 9,903, 840. 00 2. 88
9 000913 ERVT EEFG 734,500 9, 893, 715. 00 2. 88

BT 11w




RN Z 2020 5% 2 FERE

By

|10 | ooo9r0 | kwxg | 628,919 9, 773,401. 26 2. 84

5. 4 MEWARE G MR RHFB R A S
AFEEAMR T AR ARFFA B

()]

-5 ME AR A SO E G H S B3 E EL I R/ R BT T4 2 B B A 40
AFE AR AR R B

()]

. 6 EWIRIE A SME GBS T8 IR/ HEF IR+ 4 B SCRRIESF B R
B2
ARF AR AR RS B SCRFIESR -

()]

T RERIRIE A SO E GBS T3 E H I K/ HERF BT FL45 Bt R B A
ARG RARFFA RS,

()]

- 8 ME AR A SO E o H T 1E EL I R/ NHR Y B B F43 BGIE LB B 4
AFe AR AR ARFFERUE.

[$)]

9 MERREE S BRI HEARZHRBRREHA

- 9. 1 MEWIRAE S BB B IR 7 SR 2 BA 40
A ISR AT AR IILE

[$)]

[$)]

. 9.2 ARG BB R IR BEBOR
AEE G R RBARIILL -

()]

10 MEHRAR SR E W E R RZ 2 F LU

()]

.10, 1 A HAE R R EBUR

AR He G R BB U B



LEHERZ 2020 FF 2 FERE

5. 10. 2 P HRAEE G H 10 B 673 52 315 157 2 B 4
I AR AT [ Y1 B

5. 10. 3 A3 H RIS B H AN
R B 4 AR S [ £ 0 1

5. 11 FEAEGHME MR

5.11.1

BB TN RIUAS T SR BRI+ AR TR I RAT AR AR TS A B B 1D S S 2

WA Gl AT FE N 2B ATFEDT. AT, TCUEZF B R AR 7 Fa e Ui B o

5.11.2
B

o
Ny

(TR0 44 B S A HH 2 4 5 TR E PR A5 A IR SR 2

5. 11. 3 HANTE =

5 AR &8 o)
1 [fEHRIES 136, 090. 79
2 MRS K 2,706, 818. 14
3 RIS -
4 |RUSCRIE 4, 900. 64
5 |RIfiHIEER 156, 074. 80
6 ARG -
T R -
8  [HAh _
9 &t 3,003, 884. 37

5. 11. 4 EHIRKFA B4 T 5 W I ™) e #5155 A 40
AT AR IR ARFFAT A+ F B P 3 e 555

5. 11. 5 R HIARHT 148 B T A A FE Uil 52 PR 0 K 4t A
ARSI AR IR HT 48 I 2 AL SR S BR A5 DL

Foom o 11w




MR HIEREZ 2020 F % 2 B ERS

5. 11. 6 HBA ARG IE R AL ST B
TP ENHR D, A T RS T T AL

§ 6 FFHRESHHRS)

AL Ay
e 15 A A 35 4 A B A5 243, 070, 862. 09
e 15 1 A ) 2 4 i R D 47 40 3,215, 261. 90)

el ST 1 2 < B 40

33, 299, 829. 79

T 75 ST TR 2 B R 00 A2 B A A (A ek
UL -7 IRED

T IR <y U 0

212, 986, 294. 20

TE: SIS P NAD R S R R B e e A

§7 ZEEEACHERERERRAESHEN

7.1 B&EEAFHFEESHHRINIER
A I e BRI HY AT R i B A 4

7.2 RGEBENZHERREBR RS H WA
A 2 e BRI Y AT R i B A I

§8 MM HEE PRPMEESR

8. 1 REMAB—RRERFAESHBLPIER BT 20581F 5L
p

8. 2 MR R E PR MM EEE S

2020 % 5 H 20 H, HEEEHARMEIEBENRLZE NS, @A R EHRSHPGEL, FEH

TRNAFIBEK, AR BN E 2020 4F 5 7 20 HEA ALK

o100 4E 11 50



RN Z 2020 5% 2 FERE

By

§9 ZENXMHER
9.1 FEXHFEZR
o LT S M 83 0 S
S R R A 5 A S 3 B

5 e ) 0 PR R SR R R A S U
5 e 1 3 B R R UE SR BB AR N
FEEH AN G BRI B 2 =] AL
B RN TS A FE AR E AR LRI R A
He AU Nl 55 BRI AE U

9. 2 FFTHCHY £
LSO A7 T 54 BN R IR ST AP A T 4R A

9.3 AR
P OB B A T, B RS A . BRI, MU S %

Toft s JUIAM g B 2 75

eREEEHARAT
20204£ 7 H 21 H

% 11U 3k 11



	§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


