RFLARF 5 SRR =EHITR
2020 FFEFHR S

RgERIEEN: EERTIESRREEARAR
REETRREAN: FPEIHRTRBERAT RESITE

WA HE: 202041 51 H-20204£ 12 A 31 H
WEEHHE: 20214203 H 31 H



HERR

AT AR B RIS BN AR DL I B iR 53 A0 R U A8 BE A A 57 4 B R B2

7 B PRIEA B 8 B R

—E &

AT BRI AR M ST ARILARRRIL . BEBTA WKL, BEBTH AR H 35 i
I A2 ] B A B 7 A B Rl () S e B
ARG M 55 2 itk Dl KB T R 2T I CREFRERE S K0 ik, JF

L TEOR B LB AR

~\§$%E

PR HE R A2 R -

IRITLLHA 5 SEE TR HR

) A R [A]

2016 7H 17T H

FH AR R E AR AT

o | mg | o) |
MIM*&:I‘L
>

HE TRARIT R ARA R K8 2178

—. BEEEIRIRERI

(—) EEWFER

E B S Fa PR A (20204 1 H 1 H&E 20204 12 H 31 H)
FAR % 7= 13E o) 370, 227, 491. 43
AHHFE () 127,663, 101. 77

R B 8 BRI R] 23 A

37,620, 152. 73

AR AR BE (OT) 1.1218
HIR 30 R H4{E Oc) 1. 3423
N1 ek LR PE (R R 7.89%

36. 17%

PO BRI R TR R

VAR B4 BRI AT 23 BRI A HE AR T RR S BN TR B ML SR, DL 554
PAESES 5 PSRRI S IR, T A SR e PRl s A AR T Ay

#
N
=
Pz
[EEY
N
=




(2 EF-EET R RTHSER KRS A i & i Fr S S L
67 A B ) R A 5 L e B A 3 01 I S 3 LG R

00%

00%

00%

00%

00%

10.00%

A
<

5.00%

s

0. 00%

S
lk’\_
g)
%

00%

B
\\

~

gt

ey mf‘h"‘u‘i}dﬁﬂ/

rhvdj‘
o

ﬂ‘MII

LI M’W

oo
—
|

2015-10-29

2015-07-17
2016-02-10
2016-05-24
2016-09-05

L]
—
b
—
=]
[ ]

2017-04-01

2017-07-14
2017-10-26
2018-02-07
2018-05-22
2018-09-03

2018-12-1¢

2019-03-30
2019-07-12
2019-10-24
2020-02-05
2020-05-19
2020-08-31
2020-12-31

— 2R EEICE — ISR e E %

AR PR FRI TE LR H B

=\ FEMESEHREG
(—) BEfmR
W abH: 2020 4F 12 H 31 H

AL NRTIT

% = AHR REER
20204£ 12 A 31 H 20194 12 A 31 H

#
BATHEK 161, 473, 665. 72 9, 875, 126. 41
Al = 23,074, 287. 65 14, 982, 720. 59
17 H RIS 164, 671. 21 129, 230. 80
T 5 MG Rt e 66, 091, 854. 75 1,623,824, 931. 74
Horpe PR 21, 133, 754. 75 248, 609, 271. 36
Bt - -
fiigr 4% ot 44, 958, 100. 00 1, 375, 215, 660. 38
IR E R Al 5 d - -
R mE - -
frtE At = - -
SN IR G il = 120, 060, 180. 03 -
NESCIE 2537 Bk - -
YR S 2, 166, 985. 31 27,905, 789. 95
RS ) - -
H3m 12 i




Joz AT R R

HoAth B~ - -
[ oRsenn 373, 031, 644. 67 1,676,717, 799. 49
SRR AL AR FEEAR
2020412 A 31 H 20194E 12 A 31 H
i 3R
A fE R - -
22 5 G b A £ - -
7 2B 4 Rl A7 £t - -
St [0 < ik % 7 3K - 14, 000, 000. 00
NEASHIE 25797 K - 325, 423. 98
JREAST I [ 3k - -
A BN Fi T 1, 126, 668. 37 1,237,511.23
MATEE 2 977, 806. 57 2,315,912. 90
INENEE R - -
INENEER R - -
AT HH R 3% - -
JREAST 8% A i) %% - -
AT AE 5 % 401, 367. 91 61, 648. 59
JVEAZ Fii B 243, 310. 39 674, 451. 94
LA ) IS - -1, 261. 64
A - -
JREASE XL ¥ % 4 - -
NEAT HoAth iz S 7 - -
oA A7 ot 55, 000. 00 58, 000. 00
frfii & it 2,804, 153. 24 18, 671, 687. 00
B E M A
S L 4 330, 040, 259. 18 1, 467, 140, 390. 70
AN/N A - -
KA ECAE 40, 187, 232. 25 190, 905, 721. 79
B R s A vk 370, 227, 491. 43 1, 658, 046, 112. 49
U E Ry Y &N s 373, 031, 644. 67 1,676, 717, 799. 49
() FlER
AR 20204 1 H 1 H&E 20204 12 H 31 H
B AR
5 H At
20204E1 A1 HZE 20204612 A 31 H

—. A 139, 766, 557. 80
L RN 48, 464, 982. 53
Horps AEECRLEIRN 747, 213. 98

e SY PN 46, 848, 292. 43

8 47 k12 10T




B SCRRIER AL YN

RNIRE Bl B ION

869, 476. 12

RIS AON

2. BeFtihat (HUREL “-7 B3]

109, 324, 425. 93

Horpe Bt

99, 207, 282. 70

ARl

figF SR i

8,418, 929. 02

B SCRFIE R BB U s

AR En

T T AR

A

4,744, 235. 14

& Rl b R L B BT

-3, 046, 020. 93

HAb BB

3. ARSI AL <
551

-18, 022, 850. 66

40 s (BURRL “-7 SIH51))

5. HAbN (KL “=7 SIHFID

6. B E SR (K EL “-7 SR

7)&: :\ %}Eﬁ

12, 103, 456. 03

I =S IPNE ] 4,918, 074. 86
2. FLE® 1,311, 486. 48
3. L -
4. 388 R o _
5. F oL i) 3% -
6. BIEE RSP -
7. oA 2, 389, 720. 12
8. FIEH 2,964, 688. 28
Horpe SEH R4l 5% 7= S HY 2,964, 688. 28
9. Bi& KM n 427, 286. 29
10. HAth 7% H 92, 200. 00

= AEAH (FHREHU “-7 SR
)

127, 663, 101. 77

;TSRS

M. #AE sl “-” S35

127, 663, 101. 77

M. BH-EERIRRA SRS

(—) B-HEHER

JuN Rl
F Bk W GE) 5%*(%mem
1 G a 21, 133, 754. 75 5. 67

#
1
=
Pz
[EEY
N
pil




Hr: BARE 21, 133, 754. 75 5.67

M A% Bt - -

2 li] 5 Wi 2 $E T 44, 958, 100. 00 12.05
Hrp: fiigz 44, 958, 100. 00 12. 05

BEFE SRS - -

3 | EEHE - -
4 | SRR R - -
5 SENIR G G Rl 7= 120, 060, 180. 03 32.18
6 AT G E &4 184, 547, 953. 37 49. 47
7| HAhre 2,331, 656. 52 0.63
8 et 373, 031, 644. 67 100. 00

e ABBE AR R R) . RICRLE” L ARSI SE T .

(=) WMEFRETAE & B8 BRI B 1B BB K/ R P B R 44 R B

4

600989 EFREIR 798, 900. 00 9, 347, 130. 00 2.52
603228 HeHE T 167, 725. 00 5, 056, 908. 75 1.37
600195 HHU 307, 400. 00 3,937, 794. 00 1.06
002925 LY N 43, 400. 00 2,791, 922. 00 0.75

(Z) REWRIETE & BB E R B 1#E LB HEF B AT 42 55 B

il

18 4945k
101800510 B 200, 000. 00 19, 950, 000. 00 5.39
MTNOO1
18 £ 5
101800048 200, 000. 00 19, 902, 000. 00 5.38
MTNOO1
1480147 14 FES A5 200, 000. 00 4, 038, 000. 00 1.09
110047 1L JE A5t 10, 000. 00 1, 068, 100. 00 0.29

(IO 5 AR E o 3™ 8 BT B 3B U RN BB +48 732
FPEZF B4
AT B RIAR S IR AR R B SCRAIESR
() B IR TE & 38 BRI B i E BB KNP RO AT T2 e &

|

AT BRI IR AR R 54

=



(73 R WIARIE TG o B 7= 8 BRI 3 7= 1 L) K/ N PP B R4 AR
4
AT B RIAR S IR AR R I

(B AR B EOL
ARG PR R RIAR 5 AR R R 05

O\ RS HIRAZ TR o 37 8 TR B i B R/ N R P B BT+ BGIEBA

i
AT BRI S IR AR R BGIE

G BEF=EETHRIE AT
ARG AR A I A, TR HHIE 32 5 B AT 18 T 0 2 O B0 52 53 T Pl
St S5 KA

h. BEANBRHRE
(—) BREEEHR

BR A A FHi IEZR A AEBR FHEITEZN

TR A
IR A RS e 2 e
WEALT . BRI,
S K2 e
s Pl 10 45, EATE R
el *ﬁﬁ;ﬁfi 10 4 T NV TUN
‘ AR R 5 R
B, R A A
LPEYRASE
RGP (L) HIRA
R B T,

T AT
B AR B e 4
T By

A-RR K4 o
e I 8 4 SRR T ML 8 4F.
BT PP MRS T
4 AR AL B A R
A, HE G L
) 7R 7 s

7T O 12 W




FONEL, EIREATIESE B

B T R 2 ) 2] R W2

FORRS B SR WAL
AL REWTTA

(=) BBEIEEHE RE

i3 U7, 2020 SEEFERIAIFRE RIS R . FHE 4 H, RATERETER
s 2Ot et b e, HESHGTTE MARAFATHG ;s 5-7 HABr iR, RATARICRREN T, fi
WERE: 8 ARBURB L H AN, REGRET: 11 AEREBYEMKEE, RANEETATEL,
TS NE AT, T RIGA P, 5 R RIZIZ8E . A7 ARG E LIS ik
Zr 0B, P AE P UL AT 52 T 23 s A P23, (RIS o T 2 S A A AT A, 3R
Fasg ot o

Fefitrm, 2020 S EAK- e LR, BAREATEERS . AE5%FE LEdies
IR Er U R AV =, N EIE)E T e i

B J5 1, 2020 4 E L2 REE ARG Ja T sh TSRS, A PR BT A2 TE R B MBOGR T =
27 BESHRAY . A R LG B R R, RS SRR, (S E AR
MR AFEATHE, IS T RiFikat.

JEH 2021 4F, HHEZGFOHEN TERENC, @itiatr APLshis Uk = oy % T fats
o M PEEHEAINE, O EMAFT RS8R I5, WAL R sida hals, BRI s
KEERGPACR . SILRER, ok RO, WM IR R, Sefitliean R BETT, #0Hr
M EZOTIEME, AN B RRAE BRI E M. FREakiishithiE .
FHUIEAZ R T s KR SE T 55 ARG S o ot

BRI, ELGFEAMFFLEE T, RMBCRIURE, @K EATRERT ST, 6iF
HMEA BRI ST FIWT AR, PSR RSRNE v E:, dada A, PRARATAT, 8B
HRIIRE , ARRAE M BT 0 A T REBE— BN e, 55 9% 5T A4 H (AU 7T g IZ 0
o (E BB TAR R B 2 5, — 5T, IR BARTS Somaa MM PP ik, H4kan
CAIEAT 20 M 2, X — S8 R FERR BT IS 0 ROK, SEACTE 42 95 B0 b g5 40 14 Al PRy R
W Jy—J7I,  RVEAS PSR DX I E] (4% S AL .

et g, H AR E R R 7 — XS X, I R G Rr ey A, JATI
KINE I e BC B E . AESR BRI TS T, SRiIER S ML &, R A A ot
TG E DR, R R, MATNRJE e EHE . ERAE . FehifhiE ik, #—2

8T 3t 12

=




A%

W, S EARBER KRR TR R BT E, B LR On, S
(AN ZE R TP AT AR IR DA F K 28 A (E B g 0 e 7, T 5
VERALBLE A S, (Erp EZ AR R G A& S 3 S i Al 3R
AR08 MR 20 R A T ROVBSC 5 5 160 PR 0 B A A DA B A KT R A, R VRS o R A5 1
ST E RS A A B T RE S
(=) AFRHEETUH
1. A3 5 ) B BT 18 5L & TR RE

A P R BN — BT A TRT R T B I TR, 5 I 7R A0Sy A
[ R, I RGO N T8 07 SUPE & IR R b 28 5 A PAT o SRS, A A
PERBAT T (R ARTUES 8 B A Rl AT A2 S hIEE) S0
2. REXGITHNETYLH

AN, AR FIERRAES 50 H AT ENZ S, R R 5
e/ (R A8 B BRI 25 2 RS R 90020 546 10, ML B L S R e
W T BN A R I R 2S5 o

AN, AP E R . BV SRR . BEYORIR S5 % 7 I A ik
B B ER ;. S8AT A B G, R LRSS S BOR A58 5 IR 2L ) R 5 5
PTG s AR I HERE ST Lo

7N FEANEBRE
FUE RIS B0 FLAFIR)

G BHE%. BER. WSHRMKTHRERE. HRTAMIAA TR
(—) B-EETH g%

fz: ARMT

AR A B TR A

4,918, 074. 86 4,901, 993. 66
o

o (1) FLBPHFER 0. 3% J R TR



(2) HZH— BRI ET 5, R HTHE, %5506
(3) FHEFPITHEIEW R : 6= XFEFH PR - HERE
G JuhE H BTHRFVE R, 1 T — H B E

(2 BFEEITRIFER
B NG

R BRI R SR I

B

1, 311, 486. 48 1,307, 198. 19

e (D) AR 0. 08%4F 2R TR
(2) $%ar— HitRIE =5, % HHe, %A
() FEERITEEMT: C=1 X FEFRE R - YERE
C ONEEHMITRMFEE 2, i ART— H IS .

(=) WBHRM
BfE: NIRRT

MR AL SR I - 3, 064, 766. 30

(D MLSERM TR 5%
b GR T3 H A B B as o ek v H L ZFE AR H BRI H o S
It BLE—ANRAMESEHRI TR KDL ek 52 H CRUR fafge b — Skt 32 17,
WNMERFENZBM R K LSRR, S50, DRSS E# iR Hoy B4
WEHRMTHEH , FEENS 51, U558 E—NLEHkiHEH, FED ZARKL
Gkt H AR Dy . I NIRRT, 2B L, i 2 5 h
AT A BN AL SR o
O FEA 28 R 15

WREIEEE R = [ (PP / P/] X (365+T)

P=ZAE A PSR B 32 H 408 B v HieE

Po =ZAE N E— Mk SR 42 H B # R e E

Po=ZFE A _E— M &idie M it 42 K a8 i

T=ZFE A _E— kS M52 B B A 0k S0 B -3 B 6 R

B O10 0 3 12 W



@ B LA A L7 (4 75 CER B S T
B ONAR IS S0 ) A A i e Wit e TG BOE R THSR DL L F i — e i el o =
FBUE NV SR BAA 7

IR AR | BOR A B ADHR M A
R<8% 0 E=0 )
8% <R 15% E= NXPs'X (R-8%) X ( T+366) X15%

E=1Z2EZ 50 WS B Sk

N= ZFENZES 5 L MGk TR H R0 3

¥ Z HEHME BN SHR ML, B2 S8R LSHHRM (FED .
YE=E1+E2+E3+.....+En

SE I n BB RIS SR
I\ ARG R E BRI B W 2 BB O

B Eid H B0 B IR AL #E
2020-03-25 0. 2560 -
2020-06-24 0. 0620 -
2020-09-25 0. 4480 -
2020-12-25 0. 1790 -

R 2021 4F 3 H 23 HCRFTLLIRA] 5 SEA T =E BRI 2021 SR — IR DA A5,
REATRITISTEE 10 AN AL TR B4 2L 88008 0. 1310 Jo, MaiZid H oM 2021 4F 3 H 25
H
s BRE I R B B E B BRI & oA B B

(—) RELHEERE
AR HINA B E BRI 2020 4£ 8 A 14 H (85 BRI R L Lo B2,
AR JE A P PRI R A H s e el . RAB SR L AL REAT

(Z) AFKRBA &HIRH 1B

#1101 3 12 ;|



EHAEFR, HH NEARLEHEESS
AR

B AR Seprd il N Ao T 2
AR
VE: BRI 0. 0~50 50~100. 100~500. 500~1000. 1000~2000. >2000
(=) EXRBX S 1ENL

AR A A B BHRIR AR RKRBRAL 5
(M) Foft

AR S0 P AR B TR 5 U R A O

50~100

ERERTESREEARAT
20214203 A 31 H

o120 312 7



	重要提示
	一、基本信息
	二、资产管理计划投资表现
	（一）主要财务指标
	（二）资产管理计划累计净值增长率与比较基准收益率的历史走势对比图

	三、年度财务会计报告
	（一）资产负债表
	（二）利润表

	四、资产管理计划投资组合报告
	（一）资产组合情况
	（二）报告期末按市值占资产管理计划资产净值比例大小排序的前十名股票明细
	（三）报告期末按市值占资产管理计划资产净值比例大小排序的前五名债券明细
	（四）报告期末按市值占资产管理计划资产净值比例大小排序的前十名资产支持证券明细
	（五）报告期末按市值占资产管理计划资产净值比例大小排序的前五名基金明细
	（六）报告期末按市值占资产管理计划资产净值比例大小排序的前十名期权明细
	（七）报告期末期货投资情况
	（八）报告期末按市值占资产管理计划资产净值比例大小排序的前十名权证明细
	（九）资产管理计划运用杠杆情况

	五、管理人履职报告
	（一）投资经理情况
	（二）投资策略回顾与展望
	1、公平交易制度的执行情况的专项说明
	2、异常交易行为的专项说明


	六、托管人履职报告
	七、管理费、托管费、业绩报酬的计提基准、计提方式和支付方式
	（一）资产管理计划管理费
	（二）资产管理计划托管费
	（三）业绩报酬

	八、本报告期资产管理计划投资收益分配情况
	九、本报告期涉及投资者权益的重大事项及其他需要说明的情况
	（一）投资经理变更
	（二）公司关联人员的持有情况
	（三）重大关联交易情况
	（四）其他


