EXRERHEFEIEFRARE
2020 55 3 FHERE
2020 £ 09 A 30 H

HEFEN  ERELSETEARAA
EEREN: LEBRRBHRITRMGAERAF
WEEHH: 2020410 A 28 H



R E R A SR R B AL 4 2020 AR 3 TR
Bx

B B B R oottt ee et e et e ettt s e ee e eesen 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
§3 BB AR I TR ZEIN .ottt et e e 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 6
4.1 BEEBT (BRIEESLIH/IIL) TN oottt e e ss s ee e 6

4.2 BH NG BN A B S BRI T BB IUBTTET .o 7
8.3 AR B B TTBIE .ottt s ettt ettt e et ne et e et e s et ne e nens 7
8.8 F R B Y B M B E 2 T oottt see e e ens 7
A5 TR B ZE B IINEIEZEI ..ottt ee s 8
4.6 MEMNESFEABEIES BB ETHEBL ....coocoeoeeee e 8

85 TR B RAE oottt ettt ettt ettt et e et e e en e es e nee e e 8
5L R TR B T T B B oottt et e e r et eerees 8
5.2 R R TR T VL T B 2 oot e et ee st s e s e eeene 9
5.3 |ERRIEA AAME GRS T =B E BN HEF AT+ 2B EBREL .o 9

LW E T G T e e e AL e = O 9
5.5 | BHR B A AME RSB = RE G R MEEFRET E B FRBFBREAA .o 10
5.6 | HIRIE A SAME G EE T =B E B NEF IR+ 2 B RS R R A ... 10
5.7 |MEHRE A AME SEEF = BEIFI R MNEFRITEEREBREPA ..o 10
5.8 & BR LA AME GBS B =B E BRI IR B BGEBR T A ..o 10
5.9 R BRI S BB I B AR R B3 B BT TEIT oot 10
5.10 G HRAE LSBT BEFRIATRAZ S EILVLIH .o 10

B L B R B R T oottt ettt ettt ettt ee e e e e eeanraees 11

86 TF T TR AT B ..ottt ettt ettt ettt et e et ne e 11
§7 He B AR B B TSI ARIE GBI oot 12
71 BEEINBE ARG IIZEFNIEI .ot 12
12BEEHANBHEAREBRBEREE T T ..o 12

88 UM S I M B B E R oottt ettt ettt e et 12
81 MEH N —BHEETFEELSMNBULBIAEB SRR 20%HIEIL oo 12
8.2 B T 2 R B R A B B B Bl oottt 12

89 BB S T oottt ettt ettt ettt et ee et e et ee et er e e e e eee e 12
0L BB T E H oottt ettt ettt ettt ettt e ee et s eeeeeanraees 12
0.2 FF B A ettt n e n e n et en s eeneseena s 13

LT R 121 = VOO OO OO OO PO 13



R E AU MR R & 2020 E5R 3 FFIEART

§1 EERR

BEEEMANNE RS NEFRIEAR G R A EE R EIC . = FHERRIA L
R, JEXTH PR ESTME . AER PR S8 B AR AN 1) R A T AT

FBEESFEE N B R K REAT IR A PR A R R AL & & FIFHE, T-20204E10
H26H &1 T A I 5545 HERIIAE A SRESENE, RIEEZNE
AFAE RGO E R SRR IR B RN -

FEE A DOSEAE S B 57 0 R 0 SR 2R & 5, (EARUES:
&—EmA .

RS AN GHARRILAR KRR . BTG K, 55 H7EAE B S w1
120 ) SR AS I 4 IR S U B 5

AR IS5 BRER & I .

AR S W H 20205207 H01 H#2 220204209 H30H 1k .

§2 E&EAMN

B4 TR e A
He4aF A 004792
FeifEir T RIFF A
EE&aFAERH 20184£02 H07H
T AR R < 3 A0S i 1, 540, 220, 988. 504}
e E— R IR A AR EE SRR, S5
o Hbr

I P SRR R b 257 L e v R 15 % [ 4R

RIS SO S IS e b b I DEA I Ayt
WL ERBETT R s R b2 i, B RTiR
BB A SE BB A A AR, AR N S TP A R
IRANFZR N EPARAG AR HIZ= R, SRR AR 1) 15277
BRHEEH, DR SR H AR i .

FRER G IR ORIV & a2 X 90%+ LA ] e A7

b & B SR BLE) X 10%
AHe N R G, PRI AN U LR e 1 B
PR AL 2 MiipHe, ERTRGMES, RENES, &
T AP RS /AL R o
SgEHA BT HATIRA
HEHEAN R RO R RAT B3 B PR 2 7
&> G < 1 TR AR EES-LArea EE-LAncae

3




R E AU MR R & 2020 E5R 3 FFIEART

T R A RS 004792 004793
N A3 4 B 4 T 453 4 2
gm R TR B0 E 1,540, 220, 965. 404 | 23. 104
N
§3 FEWMFZIEMESFERI
3.1 EEMERIR
Bpr: AR
~ A (20204E07 HO01H - 20204209 H30H)
FEM S A i
& ok | L IFA R & s fiigrC

1. AR S H I #s -15, 389, 285. 51 -0. 30
2. AR HAF ~47, 452, 269. 54 -0. 56
3. IR 5L &4y A A #AF 7 -0.0171 -0. 0231
4. AR FEE TP 13E 1, 566, 544, 523. 37 22. 66
5. IR E S e E 1.0171 0. 9810

E: OLERES ST A ORI N RSN, TS A Ll KT

TP

@A O SIS R AR e A A SN . BB

HAtN (A& 2 e B2 S)

ezt ) FHERAR 5 3% AR B AT, AR v A< 39 O sl as in EA 2 fe i Ae sl at «

3.2 EHePERI

3.2. 1 B MFEEN KR RIS RIS B A e R i L

R T M E R I

Py ﬁ@i{é WGtk | Ak Si ttﬁ&%
2 =D RBhrfEZE | Bl | EREER | O-0 | @@
@ =46 HEZ®
k=1 H -1.52% 0.17% -0. 53% 0. 07% -0.99% | 0.10%
25 H ~1. 42% 0. 16% -0. 69% 0. 09% -0.73% | 0.07%
o k4 1. 85% 0. 13% 2. 88% 0. 08% -1.03% | 0.05%
iiifﬁﬁz 6. 67% 0. 20% 13. 42% 0. 07% -6.75% | 0.13%
4
B R & o 7R CiE R I
G FHE I ﬁ%ﬁi wgith | kgt 06 | o
KRO | K&Rhp | BEEdE | HEdbas




B}

VP =0 Wax | RipiEZE
® @

HE=1TH -2.29% 0. 17% -0. 53% 0.07% -1.76% | 0.10%
TE XA -2.94% 0. 16% -0. 69% 0. 09% -2.25% | 0.07%
Tk — -0. 56% 0. 13% 2. 88% 0. 08% -3.44% | 0.05%
H & & A R ARG

@i - 7 2.94% 0. 17% 13. 42% 0. 07% -10.48% | 0.10%

45

T ARG RSO P iR G168 (B ED Wieat 3 X 90%+1 48 1€ S 73 A

F (Bifg) X10%

3.2.2 HESARARURES RIHFHEM KR KL RS BE AR R

AR A ELEE
EranmrARINSES RS S R E R PR E
(20184:02/507H-2020409H30H)
20%

15%

10%

5% |

0%

| | I
2018/2/7 2018/7/20 2018/12/27 2019/6/12 2019/11/19 2020/4/30 2020/09/30

— EXEEREA — S

R E AU MR R & 2020 E5R 3 FFIEART




R E AU MR R & 2020 E5R 3 FFIEART

BRI CEINSEERES A R ERT A
(2018502H07H-20205:09H 30H)

20%

15%

10%

5% |

0% i i i i i
2018/2/7 2018/7/20 2018/12/27 2019/6/12 2019/11/19 2020/4/30 2020/09/30

— EXEEAEC — UStEss

e AEEECWN6 N, B OIS RN S5 B AT & & R L E .

§4 BEAWME

4.1 ZE&E2E (RESZLHE/PN) FHifr

42 HA S5

EARRGHI G2 | i
HEHIPR

o il
A

AHE
GRAER H

2 W E F S

0o
3
%

e T L,
b ] A RS R 22
RS N A
15, .
s T SR % 2 T8 5 7
e e N e I e
&Q%Aﬁﬁﬁﬂﬁﬂ%
(R, HRERR. 2
176 HI2HMANE %%
s

/

HerH 2019-08-12 - 9 bR T g w1,

F6 1l



R E AU MR R & 2020 E5R 3 FFIEART

JEITREE 2L, R
e Mol FEREUET, HE
. MEEEREEH
A PR W) 4 AT A
Lo, KBEEEHEE
FRA RIS 0L, 5K
REeEHAMARHRE
B, AERIES B A R A
A E 7T 285 1. 2
01946 H21 H NN & 2kt

o

4.2 BENRE AT 2R T E1F LR B

RGN, AEESEBNR N T (P HENRIEMEIE R R A L) SR I
SEHEARI ANk G 0 g 5 AT A AR SR BHE RS, JEARF WG . B 5T,
W& T BUS TAES IR N BRI FI 2R e 50, EREmI R AT T, ety
ANBERB KA . ARG N, BB lFEEEM, O HE RSN BT AH i 1017
N

4.3 APREEMHH
4.3.1 AP GHIERPITHELR

WEIN, AEEEEHNRHAT T GEFREESEHRRA R AT HER SR
WY A2 FIE B A A S ORI, AEWETE T BRI LB IATES A,
ARDIEEY W IREER e N

AFMAGEH M RITREM TR, ZRA RN E 0 (BRFEEEHA. 3HAN. 5H
WD IR T BCR AL A R A2 5 I Z 1 DA T 08T, R A AR R B T et 4l
G LIAFEN TR HIR

0

4.3.2 RERZXHIT ALY
WE WA, RRIUATE AT R B T EAN RT3 5 AN i $3E (1 573 % 38 5

4.4 REWINE SRR R NZIED T

[l Ei20204F = 2=, g4 T EE K AVHE [ NIRGIEP o, BR3E AT RS 4E
FEARDR BEAA I BT BGKR . RUES8H MG I — e R, (B B i (s i b 55
. EANZEITE, LA F=E0 BT BRI, OER Y Bzl b R (R ey
BESRES, SR A B R IR R . =2 LR TR B SR A R SR AT ORI,
AT IS S MBORERAE N T FEREIAIN], RRRKB s A TR, (HE
RRI NS b ST, B 695 BARBIENfih, @l mBERIER

FTI



B}

B R B LU IR SR BB AR 42 2020 AR5 3 AR

HEZEN, fiigrs e RIS PR Bk IR Gt by B85 &M BOE RSB T,
AR R LLIEE LR, WIRAEgE RO, R GIREN R T EY, KETARIN
oA bk e 583300 5 B RSN, R H EATT. 47%, 8, 9H B 3. 51%.
JRHH2020 VU ZRAE, EANAT AT KR BEE BHER SR, FEEH G
PR UEERREE, R SRR AL &5 e s il bRl JAR g il . BUR 7,
B HBURA BRSNS T P AR N 3, 7 BURF & T3 10 H T R AT 58 58 )5 I B A
PRIA, PEAMA T H e VR AR P [ A SUIE BTSN 1R R B DA K DY Rk =
Wk fe Hbr. WA, £ERIEN T A — s, WHKETE AR — B A
ERXRRELH . SRRIBUA NS S 2 AU RREE TG — € K . AT R AKCE R i
FHHREMNEA TR, — R CRAEEI0AESE, IR KIEPE E17 1)
MRS, (HEREHRAT AT MBGERES, Wit IUZ=E AT RIILLEGK RN E,
Lo N2 TR B, WENE. ERG, 18R 2RO, KIS
BRISAT AT AL, 4 HAPR 48 XIS 38 R AR R BUE AT AR REEL, OGvEM S 3%
ATV BUR AR R TP B2 o BRI F B, AN (EAE Dy sh A A B, AT
FIBCRE AT, B T35 B0 0 B R A RETE A I i (PR AS s (BRI L REAS
B, IR AT MV A XA AT S50, AEDOH N B 52 25 T DU TR ) v s AR R
REEEH T LR A B AR, BYBIEM AR T N KRR, ARSI A
ERMEBE TR, RIEHEIER 5 E L, FHCNR R R AR R K [

4.5 FAEBAES LSRN

AR A B S B L ORASE S S L. 01715, ARSI, 240
BB KA1, 52%, FINLAR AR A 3N -0. 53%; LR 2% 1K B 5 B i
HORESMEFE N0, 981070, AMEHA, ZFIESMES KA N 2. 20%, FIH
MK HAR 35 2 0. 53%,

4.6 MEHNESFA ABEESH = ERE RN
AR WIN, AFE R IS A TAR H AR & 0y B N A — i A8
e HERT LT s .
§5 BEASHSE

5.1 EMRESHHEHNR

s SiA S GE) (4 R P I B
(%)

1| Bt - _

Horp: s - -

2 | REeH% - -

D




B R R

R HEE 4 2020 4E4 3 B

3| BBt 1, 565, 419, 483. 20 90. 92
Hrp: fize 1, 565, 419, 483. 20 90. 92
B SCHFIE S - -
4 | R - -
5 S RATA BT - -
6 | EANREERT ™ 127, 250, 950. 88 7.39
Forpre SEWrECRIE R SN B )
IR 4 il BT
7 ffﬁTZ?mk EREN e 909, 572. 99 0. 05
8 | HAth#zr= 28, 231, 230. 65 1. 64
9 | A&t 1,721,811, 237. 72 100. 00
5.2 WMEHARBATWA KPR ERTHE
5.2.1 MEFRBITUSKPBEARERTHE
AREEEG AR IR AR FEA B SR
5.2.2 MEMREATW A RPEBEREREREALAS
AFEE AR WA KRR W@ I 5
5.3 EHARRA oA o5 FE B 7= BE Ho B K/ NP B AT 42 B R B B A 48
AREEEG AR IR AR FEA B SR
5.4 WEMRRFFMMTROFAFRELAS
e % MG | T {f;ﬁﬁ aid
2K ffii 5 151, 080, 000. 00 9. 64
2 JAT R - -
3 SR F 1, 002, 672, 000. 00 64. 01
Hrp: BUEME &Rt 1,002, 672, 000. 00 64. 01
4 b fi 7 185, 928, 983. 20 11.87
5 Al B % 5 30, 141, 000. 00 1.92
6 O R 195, 597, 500. 00 12. 49
7 A AT (Al 32 e f5t) - -
8 [i] ML A7 H. - -
9 HAth - -




&
=]

10

I

it

1, 56

R E LU R SF BB 4 2020 AR5 3 AR
5

, 419, 483. 20

99. 93

5.5 MEFARIEA SMME b2 & H 7= 13E LI R/ HEFF BB 142 B 3R 40

z ﬁzﬁ BEAT | MR GO | ARbEGD ﬁiﬁfg“}%
1 | 190215 | 19FEFF15 2,200,000 | 214, 412, 000. 00 13. 69
2 1190205 | 1905 2,000, 000 | 195, 640, 000. 00 12. 49
3 | 180210 | 18[EIF10 1,500, 000 | 153, 000, 000. 00 9.77
4 190006 | 19 E %06 1, 500, 000 | 151, 080, 000. 00 9. 64
5 | 200211 | 20@IF11 1,500, 000 | 148, 605, 000. 00 9. 49

5.6 MEHARILA YA G HESH = H#E LU/ HERF KT+ 4 B = CRAER R B 3

|

AT AR HIR AR R B SCFFIETF -

5.7 MBFHIRILA A G T 13E Lo R/ NHEFF R 148 5t & B 3% 9 40
AIEEAMEHIRARFFA T2 )R -

(9]

o1 O

(9]

(S|

(9]

(9]

.9. 2 FEERF BB KIBEBUR

ASF AR T IR AR I B 1 0

ASH AR T IR AR 5 B8 40 B

AT g AR AR AR BB I 6

. 10. 3 A EH G BB E P

ASH AR T R AR 5 B8 40 B

100

9 MERFESE RN BIAR I 5 B0 i 9
.91&#%*¢§$&§%%ﬁ%ﬁ%ﬁﬁﬁﬁ%%
AT AR IR AR AR

10 MEHIRARESBR B 5 K00 i
.10, 1 A4 E A SR B R BUR

- 10. 2 IRF AR AL S BB 19 65730 R A 15 B 40

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




R E AU MR R & 2020 E5R 3 FFIEART

5.11 BrRHEHE M

5.11. 1 AESAREMBRE KT+ B IESFHIRATEAE, FiREHEAE HIAERER
MARABREY, HMEHHIEREHE BT —FEARBATTER. LTHH-.

5.11.2 AEEAREHRBERE.

5.11.3 FHALBE =M

Fre TR

EH o)

- H PRIIE

5, 640. 18

IESCUEZ 5K

2SI

Vi eI bs,

28, 225, 590. 47

IV GAEN

FoAt MR

HAib

(ool BN I BNepIN BNGa I B BECCR RN B

it

28, 231, 230. 65

5.11. 4 REWIARFER KA THBOW K i A 40
ASH AR T IR AR RFAT AL T I w] e e 5157

5.11.5 P HIRAT 148 B AP AL Uil 52 FRAF 0 i 5t A

A G AR IR RIS

5.11. 6 BHEHASHEMER A FH#IREL S
HTUETINERE, 2z MEE&TREaEREZE.

§6 JTRAEEHHZD)

AL
B R E SR B R E i

i P BB 35 44 20 2 3,032, 816, 755. 93 25. 20
% 45 H 309 [ I 4 i HR D 43 0 - -
e A R ) i 4 S e 47 1,492, 595, 790. 53 2.10
35 A [A] 2 47 40 AR B 47 40
O L “— 3151 i )
i S R 5 4 40 40 1, 540, 220, 965. 40 23.10

ST



R E AU MR R & 2020 E5R 3 FFIEART

§7 EeEBBEANZHBEEREREALEESER

7.1 E&EEARFHEAESMHTRIHER
AR WA R B R A A8

7.2 REEBANZHERTRERRAR ST 7 VA
AN I B BRI YA B e R A &

§8 FMBREEFHRNAMERRGER

8.1 EMINE—BRERE A ES OB LSS D BB IT20%H 1H 5L

TR T T e AR (T O s R T A R e i
# R
§ 5 | WAL
e | | SHEL WA 5351 T[] 450 A T H
5 0% Bsf TR X
]
20200701 - j ,
o 1 90200930 1, 469, 861, 832. 43 889, 951, 984. 32 | 579, 909, 848. 11 37. 65%
4| 20200701 - B 0
2 90200930 1, 170, 990, 690. 84 210, 680, 058. 79 | 960, 310, 632. 05 062. 35%
7 R R

AR ARSI G AP AE B AR BE A S S 0 B L9021 B T 20% I B0, AROR B AR I XURS:, AT
BEEEE: (1) TR E B RS R O B L B B R s (e s ") RAURE [mI i &)
FE AR i < PR ELURE ], o /NP8 2 T e T I Sk ] P 37 5 52 5 ey AP 1500 42 R0 L A1 78 2 S 3430 1 XU

(2) BEEB P AHE RIS RS e LB R AUBE (R, S <8 TN HEAT 2k g IV 7 AR B AT i 2 o0 2k 2
PPHHEIE RN, (3) RATE LGS RS 2 4@ bBls st B Bma, nl6e P e 5™ 1
R T5000 /3 JTHITE T, IRAIEAGFLIE, HIESSHATAEH IR G5 $E K T-5000 5 e K, A%k
SRHENBFEEFIFL L, ERATEEHIRAGARSEW. (4 BN B RE &ps
HREAE, FTRESBEEGEMBEUD, SR ATREM Ih—E WM. ARSE IR LEH PRI, PATHR
B skimg, 1 SEELR T A AR

8.2 MBI HE KRNI MEERER

FEBEHE 2K 12020427 30 HAEHR, M/ M SE AN HAEB KIS, Kdrsi
FEAFERK. FREHAEHE/RELEHET2020009H26HEE, REHHERKY
AR AR NSRS O IUE % 5

§9 FAENXHHEX

9.1 BEAXHFEZR

1200



R E AU MR R & 2020 E5R 3 FFIEART
1 R AR E R R TR B SR BB e BT [ S
2 (ERELOFMIEF R RS EFH)
3 (E R E AR IR A eI i)
4 EEE IS R BRI A A AR
b IR I E R E T ML TR IR B e e TR e T A T T R

© O © © ©
— = = e

9.2 FEigHh R
HEEHN, HEFTLE AN,

9.3 ERAFR

BevR AR EDI A e B &), BT ARSI R B BEBTE X AR i
Seir), WA EHNEREGEHEAGIRAR, FRFHAL: 4006855600,

ERESEHARAF
20204210 A 28 H

EHET



	§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


