HRNK LIRS
2020 £ 1 2

A

RAF RS EIEF R EE

=R

2020 3 A 31 H

HEBHEN: PRREIEESEEHEGRAA
HEFREN: PEIHBRITROERAT
MEXEHHEE: 202044 H 21 H



TRNR BB AL6UF 2020 4E55 1 AR h

§1 BEERR
Fe G PN S R SRR & TR B R RCE. R SRR B Kt
RN LA AR BSOS B AR AR AN S A AT
HEEE NP ETRRATROARA ARIEAR G S FHE, T 202044 5 16 HE&% 74K
Wit M S5 F b AR B H GRS F N, RIEERASAEEREICE. 3T HR
R B H KT
G EE AR LA F . B R S i SR U BERLE R S E, (E AR CRIE R S — e AR
TG I A SO AR HARE I BBA KUK, BT 7E A H B e ST A48 B B A
e e ST LIR
AR I 55 BORER Z U
AIREHIE 2020 4F 1 H 1 HAZE 2020 45 3 H 31 Hik.

§ 2 HEF RN

FE & TR PR HHRHR LR A i
N TR -

5 o Y 006498

é@%ﬁﬁ LT iR

AR H 20194E 12 A 12 H

dﬁiwﬁﬂ%“%@i 422, 510. 89 {4
A ARER D -
LT RS -
N&5n a3 -
PSTERE SR -

A= N FRHR LS E A RA
BEEEN o E TRERAT R A IRAF

TR LR SRR rRRHR LR Al A rRRHR IR Af C
T LA 3% N TR RR - -

T F A A SRS 006498 006499
NIRRT IR 5D - -

TR R G A A - -
A5 JHAR T 8 7 G B 4 () 4 B A 2,450. 13 4 420, 060. 76 {4
a3 G I AR A B AR AE - -

#
N
b=
=
N
b=



TRNR BB AL6UF 2020 4E55 1 AR h

§ 3 EEMFIMESHERI

3.1 EEM LR

Bfr: NRMoo
Bt Il Es N WEM (20201 H1H — 20203 H31 H D

FRNA R IR Al A HRNA IR 4lif5 C
1. ARSI A -35.34 83, 239. 53
2. ARMFE -35. 48 78, 749. 67
3. I3 3 4 A BUA HA R i -0. 0145 0. 0028
4. MRS T HE 2,416. 32 413, 998. 68
5. WIRESMBIHE 0. 9862 0. 9856

E:

(1) A C L ad 153 AR SN . 2Bt

HAbe N (G A et EAR SR 1

BRAH DS 2R R A, AR A 3] S B i as n_E A< 4 Fe (B A2 sl i -
(2) Ak Fridlb SHE R A EAERA NN EEE 53 G AT, T A i sEbriicat /K-
EART A7

3.2 HEFERIN

3.2.1 AR5 I SR PUFEN KR KI5 R LS LB 28 FR i LR

b B R TR A
[ HEWK | MR | LSRR | B
B 0 | mmzo | mikaze | azmsze | O © | @70
5 =/

ﬁi#é —-1. 45% 0. 08% 1. 85% 0. 10% -3. 30% -0. 02%

TR T LD C
[ EEK | GEMEE | SR | RO | B

B 20 | meze | mkuaxe | ammeze | 09 | @70
S —_ N

jiib#)% -1.52% 0. 08% 1. 85% 0. 10% -3.37% -0. 02%

b
w
=
H
N

=



HRHR HIR B LG 107 2020 4E57 1 FREARY

3.2.2 BE S A FEMURE S RiHHER KRR KI5 RS B fl s &

R L

AR LIRS (TR SIS R0 s
ot B B

1.85%

1.48%

1.11%

0.74%

0.37%

0.00%

-0.37%

-0.74%

-1.11%

-1.48%
s T e T L L - N T = T L = T 1 - B - T
N T T R S S e o e e T
[ T T R T T T T = T B . T S B S B S S B
T T T T 2 2 2 2 2 2 2 2 2 g 2 g 2 9 9 2 @ @
= - - - - - == = == = = == === ===
- — = — o O o o o ot oo ot o4 ood o ood o od o o
N - = == = = = == = = = = == == ==
T I I B I R N

= v R e R T AR S R T RO I — o Rk A R A ol S b R B e

40 312 W



TRNR BB AL6UF 2020 4E55 1 AR h

AL IRACIE S G RIS TSR0 5
At L

0.38%

0.00%

-0.38%

[} ==
Loy} Lay']
' |
[} (]
— -—
1 !
o (=]
— —

0
(3] TR (o [ G SN RS SUNRUIS: SUSS SSSNSE S IS SN SN & SRSS SRS -
]
]
2020-03-01 |-+
0 e 0 1 R S SN SUUNUN SUNE S J SNSRI IS SUSSURS ISR SUUUU
20200344 A | bee T
B s S L
0-03

2020-02-15 oo
0
0

2020-01-16{{--+--
1 e A AT P T O N SO SUUNUNUNE SUNUUY f5... SNt SN S SUUSUNE SUSUUNNE JUNUUY SRSUUU U
0

0200 =08 A |- bemmmmem bbb B

2018-12-12
NG =00 G2 T | SO S SN SUSSNUNN SSNUSUN S SUNNS AN SUSSSS SRS S S
00 AL P LI | PSS TS SNUNN UUE B S SN SN S SRS SN S

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

[ eh Ak L S G P LI K2 — e R e R IC L 5 Sl 3 0 i
e LA RNR IR A G S AU L AT 2019 4F 12 H 12 HAES, BEMSEHARAEESS
[F) A ORI — 4
2. ¥R A FAMHGF U B E, AREECHININDNA, EEHIZ RN 5005 1 E
FFEARIL RN RLE

(o] [} [} (o]

3.3 HAh¥ER

§4 HEAME

4.1 BE2E (RESZLE/N) i

RIS SRR | oL ‘
I — B
A B Cowaw | menm | &R bt

SE W 2019 4 12 ST AT EFE
41 ai ¥ H 13 H 6 F FHRITE AR HEL S
PRAE A T, R

ek

B
B E
|

5 T 4L12 7



TRNR BB AL6UF 2020 4E55 1 AR h

Lo BOUE 57 I A A PR 24 7] B
Z EHARRAH . DEHER

TR 2 4 AT PR 2 ) I
SEMCER B BT R TRk
RESTmpRE . PRER
ik 2w R IR R A5 5
ROEZR RIS P RRR L
TRAE A 77 B 3 IE 27 4
5% I < AR REHIR R B A
ot foi 77 BLUE 73 B 3 2 1
g, hEERE, B
B Mk BEA%

HeEapratint:, CALR
BB, s
B, g 2 e H )
B, REMREEE S
H, ek, #E5e%

SRS i o=
—_— %ﬁ;ﬁ 2019 412 | 2020 £ 1T | 5, T 360 B EHEAT IR
PR e | A 3R | H ATPAT BB, BHE
=T

H, RSB R
g aE, PR S
EHARA A SSHEBE,
He&aw., PEERE, Af
b Mok B4

TE: LSRARRT “BAEHI v s e RIS B, ORERLE “AEIREI v R4 H,
IR “AEHRE I D92 &5 i E ISR H .
2. UEFF ML) SGEMATIE 2 GIEZRAL MO RS BLINED BIAHISHLE o

4.2 BEAXRE A A E S B VEMM T E 18 5L U

ARG I, AEEEEBNRIET (P ANRISMENES SRR E0k) S5A RIEHEI &
R aF. REHEFU Y BEGRESTHCERNDE, BUE T, BUE TS BB AN
SR, AEWMSAEH] BRI TR R BATIE AR g B, R IR T, FE e A
FANBOREAAM i ARG A, Bk M, TMFESMBRA AN RIITAN.

4.3 AR GEIULH

4.3.1 AP35 # ERBATE R
AFESE N FE @S @A 2. R MR RE . KA, AR S

Ja WEAB M RO A RS RN R A, DISERGVuR| e finis . AIESE A E 12k 1w
6

=

12 I



TRNR BB AL6UF 2020 4E55 1 AR h

BUBRE BRI L P08 26 00 P PR FE AR S By I LS5, IF A Gy AT AT 15 5 i i »
PL“IpffEde s prastiide” fENSATIR S IBA TN, R0 RGP R AT LS,
RATREF R AT X S B & ARG IN, AT G B a AT R DL R4

4.3.2 RERX 5T AKE A
T A R R IUA I A7 A 57 A AT N

4.4 RENE ST R KM MIEE TP

A WIN 2GR, SRS B RAT LSy L TR TR MBUR . 2019 EVYZREL T
PRIBAY KIS AR ENFERNE T, BN R EAMUEISFARE, —F g™ B
2K, HEEEINEFISEL, SIRETRIATEEAREN. XAFLT, RATHAT 7R,
SE I FENE, T OMO A MLE FIREEf . BRI HE GO 07w, HEM R E T,
iR Mz as 2, Rpol R s A A M AT IR RO, a2 it 2k BRI AL .

WA, AIRSAET T RCE EUARGONE, RIBREF TAEM REFRsirE, JFERE
B G S, A A IR

4.5 WEWANZE S KSR

B AW WA R RHNR IR BRI A TS AR EA 0. 9862 70, A WIS AU K
-1, 45%; BRI AR FRNR LR C a0 BFE Dy 0. 9856 T, Ak W& 04
TPEIK -1, 52%; AL SRR R RN 1. 85%.

4.6 WEWNESIEANBRESH = HETE A
AARE IR, AKEAAE 2020 45 1 A 16 H-2020 46 3 A 31 F I LB 4 = LS -
i T FEHIH

§5 BERAGWME

51 MEWREESEHE=HEBEMN

Fs i H £H o) AR R LB (%)

1| B et - -




TRNR BB AL6UF 2020 4E55 1 AR h

Hop: i

SR

[l 5 Wi 2l 43 BE

103, 650. 00

22.55

Hr: fi

103, 650. 00

22.55

B SCRRIESE

AR

ST R

KNI e 5™

100, 000. 00

21.76

G

Forbr: KW RSB R

AT A

SN AT

231,734. 28

50. 42

oAt Bt

24, 195. 01

5.26

it

459, 579. 29

100. 00

5.2 |WEMRZAT L RO BERBEAS

5.2.1 |EPREITI I RB AR ERRAE

T ARG IR G RFFA IS

5.2.2 BEBFAATAL A KO RER R AL A
Phe AR MR G AR RE A B 1

5.3 MEHIRIE A RHE &S F P #E IR/ MR FRT 42 BER SR A4

E: ARG ARAR S RFAREE

5.4 HEHIREF T MM RN GEFR R A

75 {57 il ARME o) 3B E ] (%)
1| EFE b 103, 650. 00 24. 89
2 | JUTER - -
3 | &R - -

b BURM: SRt - -
4 | lkfigs - -
5 | Ak R R - -
6 | R - -
7| AR (AT - -
8 | FMLAFH - -
9 | HAb - -
10 | Ait 103, 650. 00 24. 89

Ed

8

o3k 12 w




TRNR BB AL6UF 2020 4E55 1 AR h

5.5 MEHIRIE A RMHE G2 & T 13#E LR/ HERF 8T 1042 s 88 A 40

NS SN wr = . %éﬁ_m?

e | mostm | mmeR | fE G | arbi oo | oo
el (%)

1 010303 | 03 [E{#i(03) 1,000 103, 650. 00 924. 89

5.6 R EFARIE A SAE 2SR 7155 HL B R/ EEFR RO BT 48 B SCRAIES B R 1

il

T AR WIRA I SR A 517 SCRFIESR

5.7 MEHAIRIEZ A RE G ZE S F F#E LI/ M HEF I RT ILA St e BB A
T AREMARARER TG HEE.

5.8 M EHARIE A SMHE o 2 & F 7 13E Lo K/ HERF BB TL A2 BUIE BB B 40
E: ARG WIARA R S RFABGIE

5.9 MRS E ST F K B AR5 B 5L

5.9.1 A EFEFREBUOR
A A AR S AR B R E G 1R .

5.9.2 MEHIRFE ST F K B FUH R Mt H 4
T AR IR A SR R [ 6

5.9.3 A H B B B Be VPN
A A AR S AR R E A 1R .
5.10 #FE AW EIE

5.10.1

AIE GG+ A2 USRI RAT EAR M BUAS R S I M B IS SR, A i ot i

A —FENZR AT TR .

o3k 12 w




TRNR BB AL6UF 2020 4E55 1 AR h

5.10.2
AR AT RIS

5.10.3 HARE =K

5 B & )

17 HPRUES: 948. 92
PSR H K 9.51
INAdibel -
RS, 23, 236. 58
JNEUAT H I 3 -
FoAth R -
o -
oAt -
it 24, 195. 01

o’
df

OR[N |01 ||| DN+~

5.10.4 R EFWIKRRFA FI4E T H B KT s 4l
VB A WA R R A T R T 7
5.10.5 R EWIKAT+BBRRHFERERZRELLK A
E: AR WA S AR AT I

5.10.6 B A G & M HAR ST R I

§ 6 THAZESHHRS)

HLL: Ay

T H rRRHR LIRSl A rRRHR LR A C
i 5 AT A A A 2,450. 13 161, 719, 788. 38
ik 5 A ) 2 45 A B D 40 - 2,995, 805. 87
U3 - R B A 1) k45 S S [R] 473 01 - 164, 295, 533. 49
A5 SRR SR R S 80 (4 Ak ~ B
UL ="IHA)
i 5 AR A B A 2,450. 13 420, 060. 76

10 12 W



TRNR BB AL6UF 2020 4E55 1 AR h

§7 ZEBEANCHERRERREESHEN

71 & EFEAFHAZE SR FIL

T RGN, REEHEARSHBEAEE G Bl R ECESEA RS,
7.2 Z&EENBHERRERREAR S5 WA
E: ARG HIARESEEARIZHBEA RS, WM KSEARTEE

§ 8 MR EE FRPFMMERFR

8.1 REHNE—RREFRFAESHBLHIEBIEGET 20%H91F 5

N ‘ R IR A 4

# 45 3 P A B e O A I A - - e
R
VAN
# S T Al ‘ N
e | | ot g 114 Hi i e | YL
K| | ik I 20% . b o T 1
| T N gl g 1% 54
5 (9 SF ) X ]
Bl
¥ 1 | 20200106-20200113 | 32, 000, 000. 00 -1 32,000, 000. 00 - -
N

2 | 20200116-20200317 -1 2,995, 805. 87 2,995, 805. 87 - -

3 | 20200114-20200115 | 20, 000, 000. 00 - | 20, 000, 000. 00 - -
A1 1| 20200305-20200331 400, 099. 46 - — | 400, 099. 46 | 94. 70%
A

7 A R

RGN, AN A B B E R A LL A R BGEIE 20% A0 D0, 1R RE- S B RSA XUG: E 22
B AIRGTE R LG UBON SR, SRS AR AIUE 8] R RE 20 2k e B B A S E AR B
AEROREEM s I 0 3k g BN AT RE TV DA BRAN A S N AR B 46 577 DA 5 98 4 e [m] FR 7
A RE AR KRS A0 T 3505 UL [B] 51 A ELARURE |, e g e PN T REAR 8 58 < 15 [R] 20 7 DR 0
0 SiE Y ] B {5 4 52 B < (B P R, RTRESAMA R B IR (B 55 7 B A A R A DR AU [ e A
G ILES N A LA H A &5 AR T 5000 370, Hegidn] ez ia (e, SHMEEE
FoE 2RI G & RS E . A SE G BRI < (0 300 R Bt AT o PP R S BRI, SE sk
W BN, DISEORY A AR 28 .

#
-
R
b=l
N

/|

-
N
p=1




TRNR BB AL6UF 2020 4E55 1 AR h

8.2 MR E FRHHMERF R

§9 EEXMHHER

9.1 FEXMHER

—_

v P EAE I 2 T R RHR - IR 651 T R UE SR B R R i R ST A
(FRHR LR BA G IR R R e G )
(hRRR LR B A6 For TUE S BB 2 AT L)

v BEEFEE LS BRHECE . EL U,

6. T HIE SAREN T RNR L IR B AL G 27 BOUE S5 B R B VAR LA
~ IR 2 BRI Hofh S

w [\
I
i

o1

3

9.2 TFJiHh 2
HEEFN, REHE A L.

9.3 EH A
PR FH TR BNV TR S e R, AT 42 A 2% S BN

FRR L ESEEHERAF
20204E 4 A 21 H

Bo12 ToF12 W



	§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
	3.3 其他指标

	§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
	5.2.1 报告期末按行业分类的境内股票投资组合
	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国债期货交易情况说明
	5.10 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


