PRHR LR 5 R G E BB & RE S SR &

2020 4EB 4 TRERE

2020 12 A 31 H

HEBEN: PRREEESEEHEHGRAA
HEFREN: WRBITROARAH
MEXHHBE: 202141 H21 H



HRHR LIRGER A 2020 4R55 4 ZRJER

§1 EERR

I E PR E R LFEROGRIEAIR S T SO A B E . R IR IR B R I3R ,
RS FC A B B L AR MR T R AR AN ) S BT

I FEE N HAT I A IR AR RIE AL S FRE, T 2021 48 1 A 19 HRE T AR
TR S Ehs . SHERIABRA G EFNE, RIEERABTAMAAEREOICE. ik IR

R -

e R LSS - Bhi3 51 A BRI B I 2R 58 7, (HANRAERE & — @ &
R RIEAEN ST ACRIARR I Beoia M, BB TR BB ISR AT AT 20 B A

B A IDEER VIR

A 55 SRR T

AR HIE 2020 4 10 A 1 HE A 2020 48 12 H 31 H k.

§ 2 HE&F RN

Ak HANE IR FEIRA
N TR -

5 5 Y 004763
FeiafEr LT iR
HEAFAMH 201712 A6 H

T IR A B A

5, 059, 726. 10 43

BB H br

AN 3 i R i 18 BE 7 G B S 2 B SR
W37 G iz sk, JE 2 IR E M
Plzz, JESREEE T KR E .

T 2T A BT R AR BB, A
AR 2T A WIVE BB LR b, SIS TPAEAS R BT
FERAEA RIS IR BB AN E . BRI LA X
(SERETREE NS ER N N ez I TR PN S i
) RIERC B & B R g . S TR IR Bt
B, ST WA S M6
B, R AIBR SRS . 5SS, T
FFRBURIGSE; EHS RN, BAE. Efi
WITTE S RATE M B, BT AR, TR
SCILE G B IR E T E .

Mk & Lk i

IR 300 FEEUL RS X 50% B A e (4
M) U EE X 50%

IR WAL 28 4 AR

AT G iR A I <, AR YIS 24 DR A TS Wi
i ACHR T IR A, v T iR A S G A BT T
[ERZE 5

HeEEA

HRHR LG E AR AR

HEIEE AN

TR HRAT A AT BR 22 7]

%2 00 k11 it



HRHR LIRGER A 2020 4R55 4 ZRJER

T & o 9 Fe 4 1 Rk & TR AR RRNR HIRFERE A RRNRHIRFERE C
T )& o 2 4 13 P TR AR - -
T @ o R e 138 5 A 004763 004764

T IR i 7 5k < 40 B A

3,040, 214. 66 43

2,019, 511. 44 #3

B G S R R AR

§ 3 EEMFEIFMESHERI

3.1 XFEMERIR

Bfr: ARt
FEM % FebR WER ( 2020410 A1 H — 20204 12 A 31 H )

HRHR LIRFERA A HEHR LIRFERA C
L. ARSIk s —47,417. 82 -32,935. 14
2. AHIRE 131, 864. 70 89, 782. 17
3. BT & B JA R 0. 0427 0. 0403
4. BAREEG = E 3,533, 858. 79 2,298, 110. 61
5. BIRESHHAHE 1. 1624 1. 1380

VE: (1) AW O Ias 16 3 A IR BN . Bl

HAtfe N (AE A S EARS ) 31

B AR S O LS R A, A IR Dy A 39] S s Bzt n_E A0 2 Fe (8 A2 s i i
(2) A rid b SHE R A EAE R NN AL 5 3L G AT, TH A B A sebrlias /K7
ZURT AT

3.2 EEHERI

3.2.1 B MHBUHEN KR &I RS bR ARl R U

ARHE R A A
R T R T T R T T S I
2D | WEZE® | BRNEO | HFHEZO
T
! 3. 69% 0. 99% 7.12% 0. 50% -3.43% 0. 49%
A
A
H/\ ! 6.41% 1. 28% 12. 15% 0. 66% =5. 74% 0. 62%
T E—F 30. 14% 1.52% 13.57% 0. 70% 16. 57% 0. 82%
HE=4F 16. 04% 0. 99% 17. 69% 0. 66% —1.65% 0. 33%
ZER
[E) A= 5k 16. 24% 0. 98% 17. 50% 0. 66% —-1.26% 0. 32%
%4

%3 00 k11 )T




HRRR IR SEIRS 2020 4E45 4 ZRATHL

PRRR LR FRR S C

WK
G0

R
P 2Q

NE=r1E:
i ELE)

Mk & FE B IR A
m R AEED

O-G

@-®

% =A

0. 50%
H

3. 63% 1. 00% 7. 12% =3. 49% 0. 50%

HEARAD

0. 66%
H

6. 32% 1. 29% 12. 15% =5. 83% 0.63%

o d—a 29. 76% 1. 52% 13.57% 0. 70% 16. 19% 0.82%

o= 13. 63% 0.99% 17.69% 0. 66% —4. 06% 0. 33%

HEeE
I A= ke

54

13. 80% 0. 98% 17. 50% 0. 66% =3.70% 0. 32%

3.2.2 BE S FREMURES RIHHMEN KERZ) KI5 RIS R Ml s %

B LB

R IR A ARG R T IR SN R 0
358 L

254?% ............. ............................ ....... . .............................................................................................
22.06% ; :
17.65% : : :
13.24% H : ;
8.82% ; ; : ' !
4.41% : : ; : :
0.00% A E— ! —
-4.41% -t : : : ; : : : 1 1
8.82% ! ! LA ' ! i ! ] 1 1
-13.24% : : ! L i : : f i i i i
: : : : : LE : : : : : : :
1?55% ............. pomnoan et RS S A o B s s SRR S e e S R
o = @ M W o I~ 4 I~ o @™ o @m = @m W oo W o®m o o
= (o] L] Lo} — — = = [} 3] — — = = L] 4 [} — = = [ar]
l f f \ f | | | ' f i i ' f | | |
o -— (5] L - =] -— -— o =t w oo = L] -— [ar] L [ (=] -— o
— = = = = = — = = = = = — — = = = = = — —
\ | | | f | | | | | \ | | | ' .
[ oo oo oo oo [u] oo (=] (=] (=] (=] (=] (=] (=] = = = = = = =
P — [ — _ = [ — — [ e — [ = I oo
= ] ] = = = ] = = = ] = = ] ] = = = ] = =
[} L] L] [} [} ] L] [} [} ] L] [} [} L] L] [} [} ] L] [} [}
i

#4411 '




HRRR IR SEIRS 2020 4E45 4 ZRATHL

25 09% T e e ———r—— = _— e == T = P = e e

20.91% Jlomes I N ....... S I ...... ...... ....... ....... ...... ...... ...... .......

—
Loy}
'
—
[}
1
[=n)
—
[}

[} [}

200508 b

2020-11-04
2020-12-30

2019-12-04 4 f--aeeenton

I AR T ALl | s S S— e
2018-09-12 -
201 0-04-24 1| ==

2017-12-06

= [ ] [ ]
(o] [} (o] (o] [} [} (o] (o] [}

|— e R R R S0 B S R T RO R — oD PR ATk S LR SR R i 2 |

TE: AREEECHIANDNH, RO ISR S5 0 B BT & AR & FINA RLE

(o]

§4 BEHEARSE

4.1 HE2E (RESLE/NH) i

I ZoAiE —
1, o EARFESHIFE SR | Uk i

AERHY | EEH FIR
B, AR AR R

LR TR, )
AR ol 0 T 1 3
oo AR RSB 4 ALY,
i R I A A
I A e S| ABTATIUL. T
ﬂ@ﬁ f# M, BUETPRHRER
L 4 T 254

U2 3 A R L BT
05 L B 4 T 54
TN

5 7 4L11 W



HRHR LIRGER A 2020 4R55 4 ZRJER

llé\zéfiﬂjjfio I:F' %%’ /E\‘
EEE AN A7 E

e LA “CEAERY A EE KM H ), SRR e “AEERE T A S E A
.
2. UEFF ML SGEMATIE P2 GIEZRAL MO SRR BLINED BIAHISHLE o

4.2 EEAXRE A RSB VEMM T F 18 5L 3

ARG I, AEEEEBNRIET (P ANRIOMENES SRR 81D S5A RIEHEI &
R aF. AEHEUYBEGRESTHCERNDE, BUE T BUE TAESBB AN
FE, AFWIEH B TR RN E ERIE F ARG R, R XS RTRTR T, a0 E
FANBOREAA 2. ARG A, B EaRa M, EMFESMBRA AR RIITA.

4.3 MR GE LA

4.3.1 ATV 5 HIEKHATER

ALEEE BN EEEN A L IR O MR FGRAE . iR, DALt
Ja WA I RBA DR AR R A RSB AL, DISEPeAl mfmik. ARLeEBEARE 1™ s
PUBRE BRI L« P08 26 00 P PR FE AR S By I LS5, IF A Sy AT AT 152 5 i »
PL“Ipffide . prastiide” fENSATIR S IEA N, MR RGP AT,
SATREBA PR A PRI B R AL Ao ARG, 2 P52 5 1l BE SR PAT 00 R 4

4.3.2 RERX 5T AKE A
T A R R IUA I A7 A 7 W A AT N

4.4 REHARE TR RIgABEoHr

R EWIRCR AT, QSRR T3R5, Jeskdnlh BA (N HERE /115 5 eS8
JONTTIZ I, S RS IR B e R T, WU EFRFTIRZS (CROL TVD)  Hby™ 5 I %X
. ZibESI ), RN TG 2021 8 55 5B K IF U610 RITUE A (i, BAME a1
NP IZD R G NAT S Y], RN 020 40 R B R A AT, B I LT 7]

4.5 REH N E S KNSRI
BEARBE IR P RHR LR R G A B BITED 1. 1624 7, A S IR G #iaHERS K

%6 00 k11 0T



HRHR LIRGER A 2020 4R55 4 ZRJER

FEN 3. 69%; AEAM IR PRNR LIRGER G C IS A E )y 1. 1380 7o, Ak 1%L A0 #i
AR AN 3. 63%: [NV ST LB HEI 2R %0 7. 12%,

4.6 EMNEESEFAE NIEHEESEFE = HEWME A
AN, 434 2020 4F 10 A 1 H-2020 4F 12 A 31 HE E IS S EIK T LT
FigehItEIE, CIalaE s 15k &,

§5 BEHAEGHE

51 MEWREELEE-HEHEMR
FFa i H & o) RS ST Co)
1| st 4, 935, 590. 00 82. 70
Hrp: g2 4,935, 590. 00 82. 70
2 | e - -
3| BhEY BT 1, 700. 00 0.03
Hrp: fiizr 1, 700. 00 0.03
LR CRRIESR - -
4 | REERTE - -
ST R - -

6 | SEAREEHT - -

Horb: SRR SRR

ol Aas

WATEFR MG E 8T S A 1, 002, 242. 54 16. 79
Hoptr g% 28, 195. 23 0. 47
At 5,967, 727. 77 100. 00

5.2 MEHREATI A RPBREREAS

5.2.1 MEHRET IR N R A S

N (&3] ~RMME G o 38 4 R P IE L B (%)

TS SN 7 NN 1\ 4 - -

B KAk - -

C | #Hli&k 3,657, 517. 00 62. 71

b M. 37 BV BOKA =R ~ ~
oA

E | d@5ilk - -
R A EE 22, 224. 00 0.38

F/7 ook W



HRHR LIRGER A 2020 4R55 4 ZRJER

G | sk, OB - -

Ho | EfE Ak - -

2 [t B IEH AR
. Eﬁéiﬁu BAEAME BEARIR S 1. 008, 399. 00 17. 929

a4 86, 980. 00 1. 49
Gl - -
FH BRI 25 55l - -
BEER TR A RS 91, 910. 00 1.58
IKFI S FREEAN N B - -
JE RS ABFEAN HAh AR 55 - -
BE - -

PAMSTAE 68, 560. 00 1.18

e RE AR - -

N | Jo|lv|o|l=z2l=2|C|= |

A - -

f=ann 4,935, 590. 00 84. 63

5.2.2 |EMREATIL T REEBER BB ERBEAS
AR WIAR A SR VB B R 52«

5.3 MEFARIEL A RME L ZE T 5E IR/ R R0+ BER SR 4

= . . _ i B 4 P
e Ji ZEARHS JI ZE A4 R HE (B ARME o) B (%)

1 000547 AR K & 19, 100 525, 250. 00 9.01
2 603658 Z AW 3, 100 450, 058. 00 7.72
3 300633 PARYA N 10, 500 271, 530. 00 4. 66
4 603659 BTk 2, 400 269, 736. 00 4.63
5 600588 S 6, 000 263, 220. 00 4.51
6 300601 R 1, 200 209, 400. 00 3.59
7 688111 EALIPIYN 500 205, 500. 00 3.52
8 000066 e RS 10, 000 189, 900. 00 3.26
9 002833 SLV A 4, 300 187, 351. 00 3.21
10 300122 BRAEY) 1, 200 177, 492. 00 3. 04

5.4 MERE WP RAGEHFE R LS

e 155 dh Al AfhE O A HE RS (%)

1| Bx63F -

2 | AT - -

3 | &R - -




HRHR LIRGER A 2020 4R55 4 ZRJER

Horpr: BURME SRR - -

Al i 77 - -

A Ib A IR B O - -

IS - -

AR (AT AZ Hefo) 1, 700. 00 0.03

A7 3 : -

O [0 [ [ | O]

HAth - -

10 | &it 1, 700. 00 0.03

5.5 WM EFARIE A RE b 2e& T 7155 eI R/ NEEFF #8014 e 308 A 48

i 2 B E

o 9 porn T — Nt =
s A 4% g 6 ASthrE O Wl (%)

1 128142 AL 17 1, 700. 00 0.03

5.6 & HIR LA AMHE G ES T #E LHIRMEF BT +4 B SCRIESR R R
i
AR IR I G R AT B SRR SR

5.7 WG BRI A RHE GRS T 3E H B /D HERF RTRT T4 5 & R 3UR 9 40
ARG WIRA I SR FFA SRR

5.8 5 BRI A SRMHE G T 5E B /N HERF R B0 L2 BUE SR Bl 48
AR IAARA I SR FF AP

5.9 M ERFE ST R MBI 5 1B 0L
AR AR I SR R A BRI 52

5.10 & BIAR AT SR H I E G K22 5 5 v 3
ARG IR AT S AR FFA B AT
5.11 #RHASWE MR

5.11.1 ABESE R KT+ B IESR B RAT 2R A Z 2R & LR AC 3 #9185 I 3 B3
ASE G BB MR+ A UETR 1 AAT EARR B S I 0T S A, s S i) H

oo 41 W




HRHR LIRGER A 2020 4R55 4 ZRJER

i —FENZR AT T,

5.11.2 FESHR HIRT 44 B 2 & FIHUE 12415 B = BE 18 O 3 B

AT GBI+ 4 IR AR 2 5 R e A e Ji 22 I

5.11.3 HAWEF=H B
F5 LR S ()
1 FHARIES 23, 407. 64
2 SR 15 52K -
3 VLNl -
4 MR R, 301. 69
5 A ER D 3R 4, 485. 90
6 HoAth SRR -
7 FEpESE H -
8 HoAth -
9 f=ann 28, 195. 23
5.11.4 &5 HRFEH B4 TR B v #5555 B4
AHR A HHAR AT G AR A AT I AR AT R (i 55 o
5.11.5 & BRI+ 2 R E P AR IE 2R IE ALK Ui B
A AR AL G {0+ 42 B ZE AV I8 2 PR B L
§ 6 FFHAZEESHTES)
ST Ay
TiH FRRNR IR FERE A RRNR L IRFERE C
e 15 B AT 3 4 4 B A5 3,173, 129. 43 2,328, 229. 83
e 15 A A ) 2 4 i FR D 7 40 197, 386. 79 302, 570. 98
el - e HA 40 e 3 4 e U [m] 47y 0 330, 301. 56 611, 289. 37
e A R S SR AR S A (OB ~ ~
WIS vl
e 15 B HA AR S 4 4 B A5 3, 040, 214. 66 2,019,511. 44

10 W k1

=



HRHR LIRGER A 2020 4R55 4 ZRJER

§7 ZEBEEANCHETRERREESHER

71 & EFEAFHAESHIRFFIL

AIREHIA, EEEHANRSHBAEE G B, R ECSEA RS,
7.2 ZE&EENBHERREREAR ST 5 WA
AR AR S E A RIS B B EH W W] KSR TEE hrH.

§8 ZFEXFER

8.1 £AXCMHER

—_

- R ENE I S HE T A RNR IR 5 R I B R A B R S AR I S
(PRHR LR FE R A ERA RIE AR R S S EF)

CHRRRA iR 37 RS B IR A AUEAR R B S TE D)

4. FEEE NS FEREAAT . B,

o ORT HE AR M PRNR IR R BB A BRI B R e R R LA
6. T EE 2 BER 1 HAb ST

N

&

o1

8.2 TFJiHh 2
LB AL,

8.3 &I AR
PR H A EN I MRS A ], AT AR SEE B,

FRREESEEHERAF
20214E1 A 21 H

o110 o

=



	§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 备查文件目录
	8.1 备查文件目录
	8.2 存放地点
	8.3 查阅方式


