ERERREABIISHAES
2020 SF58 A FEMRE
2020 £ 12 § 31 H

HEFEN ERELSTHEHERAT
HEFEN PRBITRMBERAH
WG EE: 2021 £ 01 H 22 H



AR R S RIS I PR G 2020 45 4 TR

k4
B B BB I oot ettt ettt ettt e e et et eee et et e e ee e e 3
§2 FEDETE BRI .ottt ettt e ettt e st r et r e r e 3
LR R i =y 7 I X - - SO OO PO 4
B L TR B FE AR vttt ettt ettt ettt ettt e s s e e 4
3 2 B T BRI oottt ettt 4
B B T A R oottt ettt e e 6
81 BEZT (BREGBRTH/IZL) Al oottt ettt eee et e et s e s eenean 6
4.2 EEANRE AN AR SEVEEITFE BTV oo 6
B3 ATFAE BB TTHEIH .ot e et e e e e reenens 7
VW DB RO Es g5 1. 0 1B T, (=5 OO 7
A5 3R B I ZE I IMEIRTRIN. ..ottt ettt ettt e e an e 7
4.6 MEHNEESTFE ABEES BT B ETVE VL ..o 7
85 TR B R oottt ettt e 7
R on: g R = OO OO 7
5.2 FR A B R AT ML 2 I T B TR 2B oottt r et e e 8
5.3 WG HARR A RMHE 5 B ST = 3H1E LB KN ERF R8T T B B =R ..o, 9
5.4 FR 4 B R R R I I R IR L oot 9
5.5 & BIRIE A RN E 5 EE B EE B R /NHEF R B RSF R AL e 9
5.6 G BRI A RAHE 5 FEE T = 3HE LB KN ERF B BT 18 B 7= L RFIESR RO A4 ... 10
5.7 MEHRBRA RN ESEESTF=EH R NEFRET A A RSB EHA ... 10
5.8 G AR A RME 5 EE T = 3E LB ERF BT BB BUER B BAL ... 10
5.9 4G HAR AT SR R I AR B B8 AT B BRI oot 10
5.10 A IR AR SH BRI E BRI B IBILTEI .ot 10
B L BT A B R T oottt ee et e e eee e 10
86 T TR ZE B AIIIEET ..ottt ettt ettt 11
§7 H T B R B B I AR B B, oottt n e 11
7.1 E BT AT AR S B B B .ottt 11
12BEEHANBHEFREBBERBEEILZ G ..o 11
88 BN T TS B A B B B R oottt ettt e 11
S8AMEHA R —HREFEES OB LLHBERITHEIT 20% BT ..o, 11
8.2 UM R R ) A B BB R oot 12
8O BB A B T oottt ettt s ettt e et e e e s er e 12
0.1 BB ST H T oottt ettt ettt ettt ettt ettt ee e 12
0.2 B E .ottt ettt en et n et e et ee e e e e er s enneenan 12
0.3 B ] T T oottt ettt en et n et en et ee et e e e eneeeean 12



= ARAR R A IE SR BB A & 2020 S5 4 TR

REGE AN E RS LEFRIEARIR S R B ERIL 2 = S PRIR L
KIS, FE AR B AR e B M AR AN O A ST

BESIEE NP 28UT R A IR A ARIE AR &S FE, T202141H20H 8 #
TARRAE IS5 FRAR . IR E R R A AR EENE, RIEEEN BN R
0E RS EMORECE RN

TGRS AOSEAE - B 57 (1 R A BERLE B R 4 B, (AR S

—ERF

&AM G IFAMRE AR R KD BTG K, B0 7R 4% 5 sk a1
PO B A 4 R S B

ARG TR S5 TRLR G 1T

AR 2020410 01 H A2 £220204E12 31 H 1k

§2 E&FEAMNR

S BRI A

Fed FAUY 005164

Y (S BRI I
FEE&ERARH 2018403 H 16 H
i AR B 4 4 B0 B 166, 854, 218. 934

R4 B B AR AT L 2, R
R B, R AR ol 55 e e
e

AR FE Kl I BR R S BB W 1 A5 ' (ALHEG
DPHE KK . CPTESS . M2 LXK G K2 FI %
KPEEERE) DEETEZTBOE (BB, Fi
e, $EM. IERBURS) , A LM s R
FEER TR P IC B AR, BVl AS R 5= KRAEA
[F) B B PR 48 8 A B AR I B A, JE SR 52
it 25 FH B T & K258 7= (1) 2R i T B A A g i 2

V45 A i

HRIE 4 fo FR A 2 ?xwwwwwwﬁwzﬁx7
0%

IR AL 2 AR AL

AR TR GRS, H AU R AT T o
Thmiigite. firdte, RTREMES, B
FUETF BB < b e e KURE o v U AL 2 1 i oo

F3




A= UN HRESEHEIR AR

BEE&ErEA AT I A IR A F

IR A B ST B ERAA B R mRIRAC
N IR S AR 005164 005165

WEHIAR T B
til

>k S A AL

781, 161. 9243

166, 073, 057. 0147

§3 FEMFERMEEFERN

3.1 FEMEHEIR

B ARt
- A (202010 H01H — 2020412 H31H)
LRI BRI A A BRI AC

L A O S 28 59, 204. 28 12,957, 097. 73

2. A A 293, 401. 21 61,432, 346. 19

3. IR 350 35 A A0 AS AR 0. 3845 0. 3695

4. WURF G 31 1,610, 173. 68 337, 881, 977. 01

5. HIR B & A B8 2.0613 2. 0345

A O ERES SRR OIERA AL Z S S IURH, th A & bRl ai K-
AT o087

QAW DS ES FE S A HIRLE M . # 5 aE . HAIRN CRE A eiMEAES)

ez ) FHBRAR O 5% R (R 8, AR DAY CSe B in EA I 2 fe dr (e A2 sh i an

3.2 HEHERI

3.2. 1 ZEEHFEEE KR RIS RS B A2t HR K R

B oA S AT E R I

Py #@%& MgREC AL | Ml ST L

pirEx N FhrEzE | FEdat @W ¥ by | O-© | @@
Z€) 120

HE=AHA 22. 22% 1. 29% 9. 83% 0. 69% 12.39% | 0.60%
o EANAH A7.00% 1. 55% 17. 48% 0. 94% 29.52% | 0.61%
o 4 87. 80% 1. 48% 20. 09% 1. 00% 67.71% | 0.48%
ER S asiblea
NN 106.13% | 1.28% 25. 49% 0. 94% 80.64% | 0.34%
R A CHEHE R I




= AR R O LS BB SR G 2020 4158 4 R

K FEE | Akgibhig | Mk SREn sk
B B z@ EhAEZ | WIS | iR | 06 | @@
@ EAE) HED

HE=1MH 22.18% 1.29% 9. 83% 0. 69% 12.35% | 0.60%
U A A= 46. 92% 1. 55% 17. 48% 0. 94% 29.44% | 0.61%
ok 87. 60% 1. 48% 20. 09% 1. 00% 67.51% | 0. 48%
HE&EFHA

*&% @i 103. 45% 1. 28% 25. 49% 0. 94% 77.96% | 0.34%
% 4

TR AR A 2T LB D Rk 4 R ol 2 25 X 30%+1)7 R 300 5 £ 2 5 X 70%
3.2.2 HEESAFRAEHURES RTHHMEMKERS) LS RS B E AR R
AR E LB

EFEmroARITFEEEESVEN R EENEEN P EEE
(20185034 16H-202012R31R)

25%
0%
-25%
2018/03/16 2018/08/29 2019/02/21 2019/08/06 2020/01/23 2020/07/20 2020/12/31
— ExBERAA — USss




B}

EFEmraCRINHEERES SR E SR h SERE
(2018035 16H-20205=12H31H)

2018/03/16 2018/08/29 2019/02/21 2019/08/06 2020/01/23 2020/07/20 2020/12/31
— EFEREAC — lStuEs

SRAR IR & AR B R & 2020 55 4 TR

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

§4 BHEAME
4.1 ZE&ZHE (BRESLE/NH) FHH
FARERFELTE |
AR ¥
4 i N A i A
fFER H 3 sl b
S Hig | ¢
fR
LR, FFEEEMN
M AR, A EE .
L 2 5% 5 0 e M g@@@g%%ﬁﬁmﬁ
X5 2018-03-30 - 14 | AIEFEE TS FYIR
Hesrwm
HERTARARRRE
PR 20172 H22H NN &
P

4.2 EEANHERANFESSEENTEHRK U

RGN, AEESEBN N T (PR NRITMEIEF R R e LA
SEREAHIN AR G0 e A A A HAAR SGEEAE U RLE , HFAREWSHE M B 5t

F6 Tl




= AR R O LS BB SR G 2020 4158 4 R

WAE T BUS TAES MRS BAZ ] ¢ 5, EEH X RIS T, ikEis
ANVERE KM . RGN, BB lEEEAEGH, THFEES A AN w17
N

4.3 AP GETULH
4.3.1 AP35 %I B RPRAT BN

WAEBIN, AREEHINHBPIT T GEHERRESEH AT AT SHERSE
T R A FAE G MRHIE, TERF TS T, B8RS, o PATELANIHTT,
N FIFEIE N T R G

AFIFRA G A TR, AR EE D (BF4HN. 3HA. 5H
D, XTI BT A R R 38 G i 22 1 DL AT 0 T, 4R B R R U A
B ZAGFEARRN TG INE

4.3.2 RHEZHTARETHRHA
AN, RIS A T HE S B 2152 5 MM 2 Hinik (0 57 9 58 5

4.4 WEHINESHBH RENBIEDT

R AR IR E SR B SR EATIR L, DTSk A RSB bR i, 0% Bl
JRACZLA o AEAT WAL 1R s £ 58 14 B 5 b 3 T 2505 1 [ e R 45 v B P
FBHEEIEAT W BB MY S AR 52 1KV ATk o B e PR i 5 58 W 55 4R Fn 30 e A
gitr, MWARIRAR. BEAMES. P2 iR, ARG ESEEE T AR S, R4S
T2 YW S5 TEAR ISR I BEAR RN BUCE WS B, FER N S8R B A
Py, B WSO TSN WA A A SR e 7 0AE, AT ML e Sk AR R
AREFMH AT, PRSI S o -

4.5 WEHIAE LR SE

TR B SRR AT S BRI 2. 06137E, ARSI, %I ety
B K 922, 22%, RS LA 3 2599, 83: AL A 4R A B 2R B
B A AIN. 034578, AHEHIN, HICE S a1 KR 22, 18% [
b 25k H S U 25 2 K99, 83

4.6 WEMAERSFHFEABREET = HEMERH
AARTE N, RS R IS — A LA A A & 0 Bt a NBCE AN — A
B HER T LT A TiE .
§56 BWHEASHE

5.1 MEMRESHHEHNR



B}

SRAR IR & AR B R & 2020 55 4 TR

o ik < B B A LA

e i H S (J6)
(%)

1| % 316, 936, 363. 11 93. 21
Horprs 316, 936, 363. 11 93. 21
2 | HEEH® - -
3| Bl R - -
Horre fig - -
B ISR - -
4 | REENE - _
5 | SRLATA IR TE - -
6 | EANREERHT™ - -
Horpre SEWr QR IR SN B )

A 4 BT
7 ff%rz?%kiu%§§€%§$1é24§ 22,711, 665. 65 6. 68
8 | HAhwt™ 371, 348. 18 0.11
9 | At 340, 019, 376. 94 100. 00

5.2 WMEHIRIBATI A RIOBERRAS
5.2. 1 MEHRBATUARPFARERRAS

G 1Tk A fbirE o) i B4 BT B AT (%)
A | AL RRS B Dl 70, 791. 35 0. 02
B | Rk - -
C | #ilidk 201, 964, 063. 48 59. 49
D gi;;&;i;ﬁl‘%%éiZiZktE 3, 443, 952. 52 1.01
E | &350k - _
Foo| LR MEHI 12, 242. 04 0. 00
G | Zidis. G ATEEEDL 11, 432, 073. 04 3.37
H | fEmAEgol - -
. %ﬁ%f&%ﬁ\ikﬁ#ﬁﬂﬁéﬁiﬁf 6. 620, 897. 28 o

ENIE4
Gl 25, 550, 820. 00 7.53
K| ik 9,116, 984. 29 2. 69

F8IL




AR R A Y

IEHF R H 4 2020 4R 40 4 BRI

AT AR 55 A 55k

30, 873, 801. 00

9.09

RHERT FEABARM 55

10, 656. 36

0. 00

TRA IR AN A LB
b

52, 222. 14

0.02

i B 55 AZ AN A iR
5l

AH

PARH A TAE

27,187, 859.

&AL NEEIE N4

n| x| & | T

ey

At

316, 936, 363. 11

5.2.2 MEMRBAT I RIBRIER R R ESRAS
AT AR T IR AR AT P8 B B 5

5.3 MEWIRIZA RME G H & T 13#E LL IR/ HEF KT+ 42 BRI R 4

FFg | AR | R | #E (R | ARiE Oo) | HEE T EHE ] (%)
1 600809 | WLiPEYIA | 87,300 | 32,762, 817. 00 9. 65
2 300015 | S/RHREF | 371,049 | 27, 787, 859. 61 8.19
3 601888 | HEH 4 [ 97,800 | 27,623, 610. 00 8. 14
4 300059 | ZRAME | 824,220 | 25, 550, 820. 00 7.53
5 600519 | HMFE | 10,876 | 21, 730, 248. 00 6. 40
6 000858 | Iu AR ¥ | 70,722 | 20, 640, 215. 70 6. 08
7 300146 | HEfEE | 802,362 | 19, 377, 042. 30 5.71
8 600438 | JEEMAY | 472,600 | 18, 166, 744. 00 5.35
9 300740 | fEIZKIL 875, 200 | 15, 841, 120. 00 4. 67
10 002032 | 7% ¥1 /R | 185,205 | 14, 444, 137.95 4.25

5.4 WMEHIRLFT MM REOFFRBAE
AT EAME IR ARFFA 557

5.5 MMEFARIEA SMME b & H 7™ 5E LB R/ HEFF IR T4 Bior 308 B 40
ARSI A IR ARFFA 57




= AR R O LS BB SR G 2020 4158 4 R

5.6 MEWARIEA RMME b 2 T 13E EL I K/ MEERF BT+ 42 B SRRES R
41|

AT AR T IR AR AT B SCFFIET -

5.7 MEWIRIZA SME b & =1 E LI/ HERF KT L4 St e BB A
ARG EHIRARFFA T2 )E

5.8 WMEHIRIEA RME G T 3E LI R /NHERF BRI L2 BGES R B 48
AT A IR ARFFABGIE -

5.9 MEWIRASE ST R KBTS 5 1B 5L i
A G AR IR AR BB T2

5.10 MEFRAZEHIR I E AR 5 H oL R
ASHe AR IR AR 5T U B

5.11 BBRHAEMERE
5.11. 1 FAEEAREHHERHNITHLZIEFRWERITESE, FHMEHER HIEEEIT
ARFENEE, BREHRIEREHEH HIT—FENZRAFET. LTREE.

5.11. 2 ARSEHENM T BBRREBABHES S FME R FEBRERE.

5.11.3 FAtBEF=H B

Fe L FK & (7t)

1 17 ARIE S 81, 443. 69
2 ISR Z575 5K 217, 326. 62
3 IoAedilel -
4 R S, 2,391. 03
5 IR AT FR K 70, 186. 84
6 oAt B2 USCK -
7 oA -
8 it 371, 348. 18

5. 11. 4 B HIRFFA BIAL T He B I wT e et 27 B 40
ANFe AR T IR AR RFAT A0 5% B (1 T e 4 5%

5.11. 5 IREHARHI 148 B B A A FE Uil 52 PR 00 O 5 BA

105



= AR R O LS BB SR G 2020 4158 4 R

AT AR R+ 44 ISR TR AR 52 R B

5.11. 6 HBEAGMRE FHER A FHIR
£ /L AN P 1l | R e A T e R DS =

§6 JFRAZEEHHED)

HAT:
SRR IR AA B oRfRm IR AC
2 WA 35 4 10 AL i 849, 097. 39 166, 500, 271. 54
A5 B A E) e 4 R ER 40y 444, 351. 69 1,905, 698. 44
Tl AR B TR) 35 4 0 [B] 47y &0 512, 287. 16 2,332, 912. 97
R HAHA (7] 2L £ 3520 A8 sh 40 45 B B
(O BL “=" 385D
2 1A A AR 3 4 10 0 A0 781, 161. 92 166, 073, 057. 01
§7 EEBHEANCHEERERELEESEN
7.1 REEENFEELRRESHTZBN
WMEMNRESEE N KRG RIS,
7.2 REFENZHEERERBLARES HHA
AIEWNE ST N RiZHBEA RS TAIESE.
§8 FmEHEFHRKRHEMEEERE

8.1 MEHAHE—BEERAESHBELPIE R SARIL20%K B
# R P 5 A I o I A A R WA S A
§ 5 | ARG
% | o | VAT HI AR 1 U 53 4 T2 473 4 I 5 L
a | | zostmtiE e
Hl 20201001 - 202 .
¥ 1 01231 45, 429, 649. 91 0. 00 0. 00 45, 429, 649. 91 27.23%
g 20201001 - 202 .
A 1 01231 33, 791, 565. 95 0.00 0.00 33, 791, 565. 95 20. 25%

7 AT XU

WEWIN, ASEG AL — B R HFEA AL A B S0 20% 16 00, FHIC R R S B0 R AR A FE. YRR
BB BRI, A5 AR BIURE (] 7T R £ 0] J < B 7 IS A S BRI AR BORE ;. M i 00 T 2 e N AT
TV LA A A% B N AR B < 7 AN S5 B 3 (X e [ B AR, AT e SR PR DU s A ol 430 B8 3 K [ 5 o B e,
e PN T BEAR A 3 5 [F) 240 5 TR #4800 A S V(e i 45 12 52 R e O B [ FR T, AT RESU AP BE B eIk 55 70 2 (BB TR
AR, HEER20 AR H I S0 BT A N B AN 200 A\ B JE 6 37 (AR 5000 75 T BTN, 2k ey BN I 24 7 5 J i

10T



= AR R O LS BB SR G 2020 4158 4 R

TP DA 60 TAR H M BLATIR S TR0, B BN 2104 AR H Py 1 op EREME SRS IR SR R ok T7 56, I sis
B Btz b Ui, RS S IFRF LRSS RSE, 6N AT REmEIFFA AR,

8.2 WMBRHEELKENHMEEFR

e R B T-2020E 1 L HOHARER, M/ EAHAVE R A B S, K4k ai T
AFEHRK. HRANFLI O E /R,

RGN CLE R RAL B T B RIS RIE R R R SRS MmERA A
K4, SUFRZERE H20204E9 5 HAE, £20204FE10H11H17:001E . ARIEEAD5iF:
AAKREST2020 10 H 12HRYEE T OCT NS RER G 2E AR R R SRS S
A RHETILERY , ARSI EZHEER

§9 FEXMHER

#BXHFER

1 P TEIIE M 2 v SR AR VR S IR SR AR B B e BT ) LA

2 (ErRmEmE G ML R R e e G H)

3 (CERAR R & IEZR R B S S I L)

A FEGE IS TR B AN A R A

b I E AR R IR G BRI B A e A AR R P A I 1 1 R

© © v © v ©»
— = e e e

w
S

RO
HEEHA . HETTE N

9.3 EIHA

PR A TG W (A o & 5, 3% ARSI SEE BN, s x AfS Banh
SEl], AIEHARGEHENERESEHAR AR, BRHL: 4006855600,

ERESEHEARAF
20214E01 H22H

1217




	§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


