EXREFARRFEIEFRAES
2020 55 3 FHERE
2020 £ 09 A 30 H

HEFEN  ERELSETEARAA
EEREN - FENARBITRODERAFR
WEEHH: 2020410 A 28 H



Bx
B B D R oottt e et et n e eeeeen e 3
82 BT EIMIEI, oottt ettt et ettt et ettt et e s et et ee et e e s er sttt eeenae 3
83 BB SRR AIIE S R T IN, oottt sttt r e ee e ere 4
B L T B AR oottt e een e 4
B2 B BRI oottt ettt ettt ettt ee e e e en e 4
B T AR T o oottt ettt ettt et ee et e et eeeeeee e r e neeaneenean 5
41 FEEZT (BREEE T/ TR oot 5
4.2 BH NG BN A B S BRI B BB oo 5
8.3 AR B B TTBIE .ottt s ettt ettt e et ne et e et e s et ne e nens 6
8.8 F R B Y B M B E 2 T oottt see e e ens 6
A5 TR B ZE B IINEIEZEI ..ottt ee s 7
4.6 MEMNESFEABEIES BB ETHEBL ....coocoeoeeee e 7
85 TR IR oottt ettt ettt e et et e et e e e er e see e aneen 7
5L R TR B T T B B oottt et e e r et eerees 7
5.2 R R TR R T VL T B 2 oot e et ee st s e s 7
5.3 |ERRIEA AAME GRS T =B E BN HEF AT+ 2B EBREL .o 8
LW E T G e N e e AL e = O 8
5.5 & BRETE A AME GRS B = RE BN T AR BRI ..o 8
5.6 | HRIE A SAME GHEE T =B E B MEEF R+ 2 B = I RRES R R ... 8
5.7 |EHRIEA AME SEEF = HRELFI R DMEFRIT L RERBBEEAL oo 9
5.8 & BRI A SAME (G EEE B =B HL IR EEF AT AR BUEB AL ... 9
5.9 A HIR A IS BRI BT B BEIBEIT oo 9
5.10 G AR A SRR K E BB AT STEIEBEI .o 9
B L B B R T oottt ettt et e ettt s e ee e re e e 9
86 TF T TR AT B ..ottt ettt ettt ettt et e et ne e 10
§7 He B AR B B TSI ARIE GBI oot 10
71 BEEINBE ARG IIZEFNIEI .ot 10
12BEEHANBHEAREBBEREE T T ..o 10
88 UM S I M B BB R oottt ettt 11
81 MEH N —BHEETFEELSMNBULBIAEB SRR 20%HIEIL oo 11
8.2 B BT 2 e S A B B B oottt st s et nenees 11
89 BB S T oottt ettt ettt ettt et ee et e et ee et er e e e e eee e 11
0L BB T E H oottt ettt ettt ettt ettt e ee et s eeeeeanraees 11
0.2 FF B A ettt n e n e n et en s eeneseena s 11
LT R 121 = VOO OO OO ORI 11



B OR B ARAL GG RIS A 4 2020 458 3 AR

§1 EERR

IS T 2 B ORI A T 5 TGO R 15 75 KR IO 12 S MRk
FJCH, JFRESCA B TR . U5 B AR B A T E

S LB A TR AU IR 1 WA AR A E & & FIRUSE, 2020410 126
FATH T AR I 4505 . AR A AL A RS B, (RN B
FERERHCAR 15 SRR ok I

SEGEP ARV LIRS SRR S RN B SRR FTAE 7, (B (RIS

&R A

B AR STF AR IAR KR I BE0A WS, Beot H AT st s i

20 ) AL < A S U
AT I 55 BERR A

AR HA 20204507 H 01 H #2 2220204£09 H 30 H 1k,

§2 E&EAMN

FE G TFR B RS ARl

A 003999

S (e BLTTF I

e A R4 2017403 H09H

ik P AR J e 03 B0 A0 434, 345, 443. 574
E— B RS L IEH A A AR SRR T,

o B AR 774K 3 PN S BILER O 23 bb e R vk () 5% [
o
AFE I U E R T AT RS L. &
RIS, I E o M B SR 2 A SR
VR, HhE B r= e ntie B . AT A E .
NI G5 B . RIS T RIEH 4

PSR EHANKIAR R4, AF RS, FIH
HEIF RIS RS, RSN E AR
AR 77 A0, DU 3R B KA AE A
ARFEE R B RS G dE . HIRR 25 P SR s
RIAGNE N TSNS =3 N NS ot T S

L s LR A TR CREIM R D Was # X 90%+ 14 1 52
AR R WIAEERIZ (BUE) X 10%.
PSR 2 AR VN S ie s I e~ S R 18- L G b DR de

3




B OR B ARAL GG RIS A 4 2020 458 3 AR

Thmmigie, BRTRGHEEE. KER
Hegr, Jm T AR TR XURS: / TP R 7 i o

FEEEEAN BRESE AR A
HETEN S R AR AT A AR AT BR 22 ]

3.1 XEMEER

§3 FEMFIEIPMESEFERIN

B, ARG
FEM SR 51 (2020407 H01H - 20204£09 H30H)
L A S A &8 2,980, 817. 93
2. A A 3, 586, 615. 81
3. IS 515 4 A A0UAS S ) i) 0. 0092
4. WIR BB 5= 1E 512, 051, 865. 89
5. IR H B Bl E 1. 1789

E: OLERES ST AOIEFFA NSRS, TS A Ll KT

%1&%?@?%%&%:
@A O S BN A

R AN BN BB . N (NS A SR HEARS)

ez ) FHBRAH O 2 PR (R AR A0, AS IR 9 A ) O SEEI 2 i A 24 e fir A2 sh i s

3.2 BERHEFRN
3.2.1 BE&HPFEEKERES RS RIEREIEE R R
N5
IR i,kéﬁtt iik;';é
n E | L | R
BB K IS e o iz | O-0 | @@
HEZQ ® FrifE 22
@
k=1 H 0.83% | 0.06% | —0.53% | 0.07% 1.36% | —0.01%
INIEANE 0. 83% 0.08% | —-0.69% | 0.09% 1.52% | —0.01%
o k4 4. 77% 0. 07% 2. 88% 0. 08% 1.89% | —0.01%
o k=4 17.45% | 0.07% | 13.58% [ 0.07% | 3.87% | 0.00%
i & FAENE2 20.60% | 0.06% | 14.95% | 0.06% | 5.65% | 0.00%

T ARG PRZEEIRE (BE) IRas % X 90%+ 151 Ik

FIZ (Bifg) X10%.




B OR B ARAL GG RIS A 4 2020 458 3 AR

3.2.2 HESARARURES RIHFHEM KR KL RS BE AR R

BN LR

B AR R RS RIS B R RS VA S e R R E R
(201703H09H-20205=09H 30H)

25%
20%
15%
10%
5%
0%

-5%
2017/3/9 2017/10/13 2018/5/18 2018/12/18

2019/7/24
— EXEidhE — lsthaEs
e ARG EEHIN6N T, @O ISR & I A E IR & A TR E .

§4 BEAWME

4.1 BeZE (RESLE/PH) Wi

2020/3/4 2020/09/30

EASEE I SL
ERAYIRR iE%
e wE BAEH fkiég B
FEBLH .
R TREE AL, +
ESPNENPNCS 2 = S
A ML BAAESS, [
ElE . WAL RAE T R =
L. | EEEEA AN, | 2017-07- : o i
S]E - |95 PRE T R W T INE B =

HegMm 07

EEHEARARAELTE
OB BRI BT
FLot. 20176 H I2H I
RIS o

4.2 FEANIRE YN A E BB T E KU

5T




B OR B ARAL GG RIS A 4 2020 458 3 AR

RGN, AEESEBNEENE T (P NRIEMEIE R R A L) SR
SEHEAR AN Tk G 0 g 5 R AT A AR SR BHE RS, JEARE WSE . SR 5T,
BUE T3 BUE A2 AR VS BT IS F BE g 587, RS0 XU O HTIR T, vHE e fy
ANBERB KA G AIREN, BB EEEEM, o HE RS HRAT AH 5 117
N

4.3 APREEMHH
4.3.1 AP GHIERPITHELR

WEIN, AEEGEHNRHAT T GEFREESEHRRA R AT S HER TR
WY R w0 5E A AR L, FERETE M. SRR AL A AT R,
ANDIEEY W REER e

AFMAGEH MR REM LR, ZRA RN E 0 (BEEEHA. SHN. 5H
WD XTI R T SRS B R 5 S A Z G OUREAT 08T, RS I AR R B 3B
B LIAFEN TR GHIR

0

4.3.2 REX ST ANEINUH
WEAN, KRRIWARERESHREFEARFAL 5 MA) m@ ik T 5 22 5 o

4.4 REHARE SRR KENBIED

[l 20204 = 2=, g4 EEE K AVHE [ NIRFIBL o, BRSE AT RS 4E
FEARDR BEAA I BT BOGKR . RUES8H MG I — s R, (B B A% (s i b 55
. BANZEITE, LA F=E0 BT BRI, OER R Bzl b RF (R ey
W& BRE), T SRR AR A I RIE . = 2R DR TR MIBUR A AR S /T BUR R IR,
AT IS S MBORERAE N T FEREIAIN], RRRKB s A TR, (HE
RRI B b ST, B R 6195 BARBIENfih, @lr&I5. LmBERIER
HEZRT, e m I SR D Bk AR Giftay pidr . PS50t &l BUE K5 R 5 F k.
BRI AGE S E72, IBRA Z 4ERFR AL

JEE20204E Y, [ N BB A T KRB R B UEH KT, JRERRIEN 9 5k
B E A, RIS B IR R h 2 BHE R AL bR ARG I . BUR TS T ,
B B A VAR N T, T BUR L 10 H R AT A AT e B R W B AT &
PRI, BEHME T H R RIEAR K E N E SNOAEIAHTS R T AR R BGR VA LA DY R 7
Mk e A bR o HEANTT, 36 KRN T A e sl KR ROk — BRI A
FRRIELTA . BRUENAE ML 2 G MR RS2 Im— 2 5 ) AT ZR K T
FFHECE N EA TR, — R P RAEAI0H JFHGE, FIRRERIE 2171
LR A (HER G BB TE M B ECR ES, Wit MR R IR & R v,
G PN T B, WAELE . ([EHFUNHE, (&R ZEBAREAHMRAL, R
SR AT AR A, E 2> IR B e Wi i 2 O3 IS W] DLSE B, DU L IR
FAT W B AL B T R BN L2

F6 1l



B OR R RIS B A & 2020 S5 3 AR

AEEEHRUERGON L, =FREGRIVPRR, £G5S A L r kR8s
GlmER. KK, AEEVIRSIEFFREIRBIOEN, RIGLCEZSEH, SRV
5 S RF SRR R X R IYT [ 9

4.5 MEHAFESHFNLSTRI
BEWEWIARE R EFLAGIE SO HIHENL. 178970, ARIREIN, FEE&mFHE
KRN0, 83%, [FHY St EL A S HEUR 25 28 0. 53%.

4.6 MEHNESFA ABEESH = ERE RN
AR N, RS R IS — A TAR H A & Bt A NBCE A — 0 A
EWPHHEIRT LT AT,

§5 BEAEHRE

5.1 EMRESH ~HEHMR

s S S (50) o G T P I E 481
(%)

1| Bai s - -
Horpr 22 - -
2 | REeH% - -
3| BEU a1 B 627, 835, 032. 30 95. 41
Hr: fiize 610, 680, 397. 50 92. 80
B SCRHIESR 17, 154, 634. 80 2.61
4 | eI - -
5 | RbATAE MR - -
6 | EAREERHT 10, 000, 135. 00 1. 52
o SRR 1) SN B B

IR 4 il %
7 ?f R S 3, 594, 670. T4 0.55

T

8 | HAhw™ 16, 621, 514. 13 2.53
9 | &it 658, 051, 352. 17 100. 00

5.2 MEMIRBITUL A RIOBERHAS
5.2.1 MEHRBTW D RNZANBRER R A S
A G AR IR RIS




B OR B ARAL GG RIS A 4 2020 458 3 AR

5.2.2 MEMARBATI A RIBRER R R ERRAS
ASI AR IR AR AT I OB R -

5.3 MEHIRIEA OME G2 & F 713+ EH LI/ MR T 42 BRI R 4
AT ARG IR ARFFA IS -

5.4 MEMRELFI MM RAGFBRAE

” . o 35 G B P v L
525 155 i ol A feth il o) R
(%)

Pt 2,571, 240. 00 0. 50

2 AT IR = -
3 SRR 72, 746, 200. 00 14. 21
Horp, R SRl 72, 746, 200. 00 14. 21

4 A5 238, 004, 257. 50 46. 48
5 A 5 B R B o 60, 089, 000. 00 11.73
6 H HH EE P 237, 269, 700. 00 46. 34
7 A& f (AT AT e far) - -
8 [F A = -
9 HoAh - -
10 &t 610, 680, 397. 50 119. 26

5.5 MEFARIEA SMME b2 & H 7= 13E LI R/ HEFF BB 142 e 308 40

- . . s - s e
Fe | fEBi0 e TS W G| ARKE G o
A (%)
1 092018003 | 2048 & i& & 03 300, 000 30, 054, 000. 00 5. 87
19YT. % 4% B MTNO
2 101901224 01 270, 000 27,202, 500. 00 5. 31
3 200201 20E 01 230, 000 22, 986, 200. 00 4.49
4 101901571 | 19BEKE4ALMTNOOS 200, 000 20, 192, 000. 00 3.94
5 101568004 | 157¥EFFMTNOOL 200, 000 20, 166, 000. 00 3.94

5.6 MEHARILA RMHE G HSH = H#E LU/ HERF KT+ 4 B = RRER R B 3

2
F5 | B | IEFAAR | BE () | ARUE o) | RS T EERE ] (%)
1 165721 HAR064L | 100, 000 | 10, 086, 339. 73 1.97

D




B OR B ARAL GG RIS A 4 2020 458 3 AR

2 156705 B ARALA 70,000 | 7,068, 295. 07 1.38

(9]

T IREAREA bl SRS T dHE IR/ LA R e R IR YA
AREAMEHIRRFFA SRR

(9]

-8 A HIRIEA FYE 52 ST G+ E IR/ HEF I ET LA BGES 3% B 4
AT ARG IR RFFA BGIE

(9]

9 MERFESE RN 5 B0 i 9
-9. 1 MEYIRFZES T T KB TR SB35 9 40
AT AR HIAR AR BB AR 0

(9]

(9]

.9.2 AEESERBIH R BHEBOR
A SR IR R T AR

(9]

10 REWIRFE SR F K B IR 5 B 5L 7
.10, 1 A4 E A SR B R BUR
AT AR T AR AR A5 5 [ 1 2

(9]

(9]

.10, 2 REFAR AT & B 1 B A R SR H a0 B 48
AT G AR IR R B E U0

(9]

. 10. 3 A EH G BB E P
AT AR T AR AR A5 5 [ 1 2

5.11 BHEHAEGHMERTE

5.11. 1 AEEAMEHBRNRT+RZIEFMRITESE, AREEER B EEI]
VYRABNEE, BEFHAERSRFI BT —FAZIATER. LTREE.
5.11. 2 AEESEEAMREWRRKFEAIHRE.

5.11.3 HABEFHR

75 ZFR &8 (7T)

1 R IRIESE 11, 230. 72
2 ESCIE Z7 T H K 2, 334, 529. 72
3 JREYST 5 ) -
4 RESCRI 14, 207, 047. 11




B OR B ARAL GG RIS A 4 2020 458 3 AR

5 JREYAT A ) R 68, 706. 58
6 FHoAth SO -
7 HAth -
8 it 16, 621, 514. 13

5.11. 4 MFHIRIFA WAL THBIAKI A He B fi 2z 9 4
AT G AR IR AR T A Ab T T YT T e 4 5297

5.11. 5 #REWIARAT 148 B A FE LS 52 FR 1% OL ¥ BA
AT ARG HIARRFFA IS

5.11.6 HEAFMRE MR AT TR
W TP LR, I S &l REfT R 2%

§6 FBAEEHBHES)

AL
T S AT 5 A L A 295, 201, 764. 97
i B30 1) 25 45 A B ) 3 182, 340, 584. 50
P T SO S0 1) e e e B[] 3 40 43,196, 905. 90
i B A B 4R 7 A2 B A (O k2> LA )
“=7 D
T B SR B 4 0 0 434, 345, 443. 57

§7 EESBFEANEHEARSRHEALEESFN

7.1 ZE&EBEAFHAELESHIZIHH

B
5 HASHBAE BE R (AR B 4 1y 2 196, 111. 28
5 A R] SE N/ FR ) S A7 i -
15 HA S0 1] Sz /e e A7 i -
i TR E BENFEAT B A e 6 00 301 196, 111. 28
WA IR R A AR EE S 80 5 2 S S mate e (%) 0. 05

7.2 R&EBANZHERTRERRAR ST 7 VA
AN I B BRI BT B e R A &

100



B OR B ARAL GG RIS A 4 2020 458 3 AR

§8 FMBREEFHRNAMERRGER

8.1 EMINE—BRE A ES OB LHIED BB T 20%H 1H 5L

o AT G BT AR B ST
SRS ML N N N N o
ﬁf 7; ;E%Ejﬁ&$§§; W A 1 i 6 4 FEAT e
PLA 1 20200707 — 20200929 0. 00 85, 505, 771. 70 0.00 85, 505, 771. 70 19. 69%
R

AR WA T G AP AE B — 3B A SR S AL IS BB B I 200 B0 00, AORBRAFE I R KUK, BOESRBH R (D B
[ FR I E S AP PR XU, 355 i B L B B B (i b B 57 ) RBUE [l I B Ay R A < A LU ], e /N30 3 AT RE D W
B2 ] BV 7 B s L9 45 0 4 R LU o S MR K RS . (2D B B 7= A E ORI I (KR o o 43 0 3 R AR (el e,
RN HEATHE S W = AR T e 2o 0 B R P i s U K Bl (3) 4R AT RS A R XARE 2 44 i te I B8 el e, AT AE
EHHHENCT 5000 5 T BT, IR A G RIZE, FESN A TR H IR 5 HEIK T5000 75 STIE TR, G 8 8K ) o [
UEME SRS IS AR RT3, i /E Ui, BHABRE S & IFE LR R GRS, R AT RS MERA AR ITERR. (4
B AR TR RS o LB BE H e ml i, AT RE S B SR, SRR T RE T I — 2 WRXE . A G B AR 4R S i 5T,
PATHIIL TSRNG4 S B Aw.

8.2 mBHEVSRIHMEERFR

FEREHE 2K T20204E7 30 HAEER, M/ IMHSEAEAHAER R KIS, Karsi
FEAFEFRK. FREHOEHE/RELEHET202009H26HEE, REHHERKY
IR FHR NS O UE %

§9 FEXMHER

1 BEXHFER

ST N N 2 T R R AL R R TR IR B LI A

12 CERE AR IE R e R B F)

13 CHE R E AL IE TR R B eI E )

14 BB TR B A ] AR

15 MR I E SR AR A TR RLIE SR B A AR AR A R BRI A SR

© O© O© © © ©

9.2 THH
HEEBN., EEFTLE N,

9.3 TR AR
BB ATAEE L ) e e A Y, ] 3% TR SEE B, B XA RS PG
SEln), AlEMARSGEHENE RESEHAR AR, BRHL: 4006855600.

ERESEHEARAT

2020104 28H
SR




	§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


