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SFED

R 4ERE T G HA
i H 201941 H1HZE 201946 H30H
sl S 43 EERIHE B E N R ST

:f AFRARE (B 266,519,113.44 73,698.05 266,592,811.49
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Y B IR AR 2 v HE U A G (BN SRR Al tHAEI™) o I M 2 A 1Y) UEFR 3 5 2 4
H SR XBRL AR E 3 5 <R AR A4 AR 5> ) o IR TR B8 R b P2 (DA TR o [ 2
ST GEZFBER S G 2SS 1851 (B BAE ek A2 5 BT TR B0iE 27
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RIS 6 70 R0 RD 03800 A B [2017]56 5 (5T B8 7 St (B A 6 il AL 0388 601 A8 [2017]90
T CRT AN E 57 Bk TR RN S5 G (B BB SR B ) S AR AR S A B VR AR S 55 A, %
BB -0 F
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LA BBl
EEEEs 347,152,428.67 68.39% 171,440,354.68 55.57%
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AR RE ELERIISUION R R E1GRINST N
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Wl IAE SASF AR B i b IR 2 € B H A AN AE Gt FOT e Rl A2 ik, w4
ST i B0 0T SR e < ) 40 T AR Y TR DR — 2

Zie LR B IR BN kAR b 0 I I 45 2R S sh M IXURS:  BRAE I A S, AR R < A AN 7 S A U BT
ERENAER
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FAEPENRIRSE, AR R KU L A RS A A A% XU o

6.4.13.4.1 FRR K

2 AR 2 4R S TR 2 Fo 8 BN 4 5 52 1T 3 R 2 AR Bl i AR IR Bl XU o R R ARk
ot Sl == R B I e B T /A i (=N DR A M SR S M S e 1] R 2
AN IS S0 16 225 SRR A0 1 3 ) 23 B3 5 1 B S5 oA SR I 4 TR M ) XU«

AN 4 ) e 7 BN S U0 AN O < e F) ) SR SRR P R L EAT A%, Rl T R A

U Rr Il w il R YR v = e
ARIE A RA R BURNE BT L EONRATER SRS e FHRESSE, HAR ST
SR BIIATTR, AR S MIRN R E B3 LG B AR R KRR A, F i fl A2

6.4.13.4.1.1 FZR XK wf 1

\1
p=Ny

Az NRMIT
AR
LAEBAPY 1-5 4 5 4ELL I At &it
2020 £ 6 F 30 H
%
HRATIK 12,037,615.11 4 12,037,615.11
i S 451,915.03 41 451,915.03
FHARES 55,980.60 - 55,980.60)
N o 143,326,374.8
R - 143,326,374.87 ;
MR TE K - 25,899.57 25,899.57
IVELERIPSS - 1,019.27 1,019.27
IS ER R - 2,655,469.66 2,655,469.66
158,554,274.1
Bre it 12,545,510.74 146,008,763.37
1
B f5t
K - - -
T Sy G b A £ - - -
A & Rl A7 fi - - -
S [R] 0 4 ik %
FEER
MNATIE SRS H#K - - -
AT TBE [A] 2% - 4,243,184.01| 4,243,184.01
A FE N FH T - 185,150.20|  185,150.20)
MATHERE B - 30,858.36 30,858.36
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AT B R 4% B - - - -
NATAZE 5 % - - 464,200.14,  464,200.14
N AR B - - - -
AR, - - - -
NAS R - - - -
I ZE BT 1S B A1 A5t - - - -
HoAth A7 £57 - - 78,226.33 78,226.33
5,001,619.0
ittt - - 5,001,619.04
4
R AR gk 12,545,510.74 4 141,007,144.33| 153,552,655.0
7
EER
2019 4F 12 A 31 18PN 5%l At B &1t
H
7
BT 6,568,256.29 - 1 6,568,256.29
i K S 88,381.62 - - 88,381.62
FHARES 31,970.94 - - 31,970.94
oy AR e - 716,736.60|  67,693,509.49| 68,410,246.09
NSCIEF5: 8 B2k - - 511,567.25| 511,567.25
NS - - 2,687.94 2,687.94
IV NIAE - - 2,152,385.94 2,152,385.94
wre it 6,688,608.85 716,736.60  70,360,150.62 77,765,496.07
Wik
TR - - - -
T S G R A A - - - -
A & Rl A7 fi - - - -
S H (B0 4 b %
FEEK
MATIESFE H 2K - 4 527,912.93 527,912.93
AT TBE [A] 2% - 4 999,155.04 999,155.04
AT PR N F - 4 83,237.45 83,237.45
MNATHEE 7% - 4 13,872.89 13,872.89
A R 45 ot - - - -
NiATAE 5 % - 4 195,980.79 195,980.79
AT i B - - 6.50 6.50)
NAT R R, - - - -
AR - - - -
16 A BT AR 1 £ - - . _

2630 Tk 45



-~

Mg i S TR B RIS B 2 & 2020 4 IR 35

\

=
=
=

b
=+ 5

184,652.26 184,652.26

ikhids 2,004,817.86 2,004,817.86
F BB O 6,688,608.85 - 716,736.60  68,355,332.76 75,760,678.21

6.4.13.4.1.2 F| 2 XU AT B0RR k20T
T2020 46 H 30 H, ARIELARFFALHMEMFHRTE (2019 4F 12 H 31 H: [), HikdimFl=
(AR Bt AN I 4 W5 P2 1 JE B R (2019 4F 12 A 31 H: [A]).

6.4.13.4.2 AN XS
AN XS A2 18 4l T B2 Fe (il B R RGN IC AR S i R A B sh R . A4
HIRTE B2 7= R s N R TR, DR T8 3 R AN KU

6.4.13.4.3 FHAMH#E XK

LA AR A% XU, 2 415 i <5 P 455 < i T PR 2 AN BOR SR B i 2 PRI ok i 3 M) 2R AN A M 2 DAk
(T A A% DR RS BN T R AR IR B RS o AR B4 T B BE TR 22 5 I b il sdRAT (Rl RN 173452 5
(SRS 25, T T I At s SR KR T BAMUIE S5 R AT A 1 B 5 17 o R e S T P 5

RER YR THIE 27 117 7 BEAA I B O B I
AREE G A HE G BN BN PR B AL S AR T, i B WA GHE DL L BUR R b, 4
BATIEL, M B I B A S M R DRE s S BANIE SR (R E PR AT S E BT
PR F 5 [ 24 58 YO Bl A 35008 A R BEAT IR0 5 o AN < ) R A BN T 45 5 26 0 B O A 85 )
A, RHEBEHRNG . BURCE . A HATEIE, KRB AT HE A A R T O R XU -

B 43 i P T 2 A I O B PR LA N A JXUR, o AR B G P B A v R S5 o R 4 W 7 1 LU 481
60-95%; A5 H HALEBRIAG IS G AT AN S REE )5, N2 PR RFI Gl 213 H £
—ECAW I BUR R AME T2 S T =B 5%. thAh, RIEEGIEE S B NEE XN A SRS Fries
(UESF I RS e MR 4%, S8 WIE H 2 0P E B 7 0 B2 e AT AR B2 &, AL4E VaR(Value at Risk)fi b7 5
SR % A 35 <5 THLT s PT84 RS, 2 IF T St ] XU G 3E AT BRI AT 4 1

6.4.13.4.3.1 HAhA A R O
S AR TG

AHIR RAEEER
2020 6 /1 30 H 201912 H 31 H
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i 4 Bt i i 4 T
ARME FAEHE L ARME i L A3

Bl (%) (%)
AL 5y 1t 4 Rl B — B SR AR R 143,326,374.87 93.34 | 67,693,509.49 89.35
A8 Gy M A gt P — B P - - - -
Ao MR — St Rt - -
HTA= G R 7% 7= — BUIE R 5% - -
HoAth - - - -
At 143,326,374.87 93.34 | 67,693,509.49 89.35

6.4.13.4.3.2 FLAbMAR RS FBURIE AT

o G T S A AU R T T 1 5 LB HE 1122 2))
B L3 B HE PAAT I8 Hofth T 22 SR AR
XFBEF S 53R H 8 B Y
e EE CRA: ARMJII0)
HH R R AR £ (1 A2 5) A AR
ral
2020 46 H 30 H 2019412 H 31 H

P& AEAE FFF 5% #n#) 1,294 H)n#) 513
LS B E T B 5% I 1,294 I8/ ) 513

6.4.14 H B TEBM & HHRETZRPIKHAMTIR

Too

7.1 iIRESEEFHEEN

7 BEAGHRE

EHEAL: NRMT

N LE- S Iss i)

P | BiH &5 Wl (%)
1 EE A 143,326,374.87 90.40
Hope 5 143,326,374.87 90.40
2 BeHT - -

3

B
2

3 [i] e WS A 4% T

Hrp: figz
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R & rallis . .
4 e E A . .
5 SrRbATAE PR - -
6 SN IR G g e . .
Horre SR 0] I 1) SN IR 5 4 il
B - -
7 BATHFM G H & T 261 12,489,530.14 7.88
8 HoAth 25 T % 7= 2,738,369.10 1.73
9 &it 158,554,274.11 100.00
7.2 MEWRBAT R B ESRAS
7.2 1 WER KRBT RNBEAREREHE
FHL
o | it G | T
A geo MR B ik . .
DRINA - -
C | gk 111,800,473.20 72.81
B B0 R KA P AR R - -
E AH - .
F ek FE e - -
G TidisH . O ATHEENY - -
H {158 FIB O - -
I =R, AR E B ARSI 14,184,053.67 9.24
J SeEl 5,393,046.00 3.51
K J7z3: LN 4 - -
L AR R RS 45 1R 45k - -
M PR W I ES W N a4 - -
N IRAF L IR AN L8 it B ALY - -
o RS SRR A AR S - .
P HE - -
Q PA RIS T AR - -
R XA B RGR 4,473,618.00 2.91
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S yo o 7,475,184.00 4.87
it 143,326,374.87 93.34

7.3 BRI Fo 8 o G B E L /N R TR R R 4R B A
SEURAL: AR TioT

i B 4 P i
Fa5 | BEAAE J ZE A4 R HE(K) AVIRIIKIED
{E LA (%)

1 002475 AT R 258,463 13,272,075.05 8.64
2 000977 TREE B 240,008 9,403,513.44 6.12
3 300751 BRIy 31,100 9,235,456.00 6.01
4 002129 RN iEhy 402,491 9,039,947.86 5.89
5 600745 PR %57 70,200 8,841,690.00 5.76
6 300724 A 95,800 8,481,174.00 5.52
7 300037 B R 146,000 8,038,760.00 5.24
8 000009 [ 5 2% 878,400 7,475,184.00 4.87
9 002815 FIEHFAR 321,400 6,501,922.00 4.23
10 300014 fe.45 4R 121,711 5,823,871.35 3.79
11 600837 RIS 428,700 5,393,046.00 351
12 600570 AR LT 49,530 5,334,381.00 3.47
13 300476 W 2R 218,700 5,259,735.00 3.43
14 603986 JK 5 B 20,219 4,769,864.29 3.11
15 002463 VLA 182,700 4,563,846.00 2.97
16 603636 ARG 347,700 4,207,170.00 2.74
17 002125 W HLAL 451,000 4,095,080.00 2.67
18 603501 TR A 16,700 3,372,565.00 2.20
19 601231 7N 153,100 3,343,704.00 2.18
20 603496 TE R 141,262 3,143,079.50 2.05
21 300682 BT R 184,005 3,131,765.10 2.04
22 300133 L2 413,400 2,997,150.00 1.95
23 600519 piviEae) 1,800 2,633,184.00 1.71
24 603338 AR WA 22,820 1,729,071.40 1.13
25 002624 SEFRM S 26,000 1,498,640.00 0.98
26 002343 RO 170,100 1,476,468.00 0.96
27 603392 TiZRHW) 785 129,525.00 0.08
28 603087 HZEZk 408 40,922.40 0.03
29 300824 e s 1,954 26,789.34 0.02
30 300842 M B 455 18,527.60 0.01
31 300839 By 502 11,751.82 0.01
32 300847 HREDOE 1,421 9,861.74 0.01
33 300845 R 470 8,286.10 0.01
34 300843 ek 95 52 Ay 751 7,517.51 0.00
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35 300840 PR 2 e 1,185 7,038.90 0.00
36 300846 B EBEL 1,131 3,811.47 0.00

74 REHABRERFA G ELRZS)
7.4.1 Rt NGB IR0 F 7 §HE 2980T 20 4 KRR 4
SRS ARTT

o B AL 8
F5 JE ZEARES J AR EN ] N X P A L
(%)
1 002475 LG 9,508,591.42 12.55
2 600745 i =2 7,804,154.50 10.30
3 300724 A 7,557,283.00 9.98
4 000009 R % 6,991,522.46 9.23
5 600110 TR Ay 6,786,182.00 8.96
6 300327 HEHL T 6,357,183.31 8.39
7 002777 /Sy 6,350,176.00 8.38
8 002815 FIEHFAR 6,007,505.00 7.93
9 603986 JK 5 1l 5,990,943.27 7.91
10 300037 B 5,894,260.00 7.78
11 603496 TR 5,840,599.92 7.71
12 002970 BIEHEA 5,819,444.54 7.68
13 300223 b EIE 5,784,980.12 7.64
14 600837 RIS 5,429,539.00 7.17
15 300571 FiafE R 5,349,397.00 7.06
16 300751 B Ry 5,346,059.00 7.06
17 603158 ¥t 1 Ay 5,286,092.58 6.98
18 000977 IREE B 5,171,614.35 6.83
19 300415 iz % 5,099,098.40 6.73
20 300166 RITHEAE 4,857,583.70 6.41
21 002129 SEEZN gy 4,590,175.00 6.06
22 002125 W HLAL 4,586,222.14 6.05
23 002463 VakiN gy 4,580,865.00 6.05
24 300545 kAT e £ 4,538,557.00 5.99
25 002812 BAERA 4,440,267.00 5.86
26 300014 {64 R 4,436,451.00 5.86
27 300401 AT XY 4,413,892.44 5.83
28 300578 21738 4,384,207.05 5.79
29 600662 o AR 3 4,371,385.93 5.77
30 002008 NS 4,363,919.00 5.76
31 300476 2R 4,157,651.00 5.49
32 300133 M 4,131,285.00 5.45
33 000156 R A% Uit 4,098,571.84 5.41
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34 300437 TB7KIE 3,941,727.99 5.20
35 600570 EE NS 3,924,346.00 5.18
36 603189 PR Ak R A 3,903,269.00 5.15
37 600109 [ £k S5 3,894,589.00 5.14
38 600673 RED 3,882,243.00 5.12
39 300416 TR G 3,810,296.00 5.03
40 300041 EFN:Y ) 3,716,430.00 491
41 600498 E P STLE 3,614,239.00 4.77
42 002666 TEERAR [ 3,465,118.14 457
43 002138 IR 2% E F 3,336,788.00 4.40
44 000802 | ' 4 3,325,900.00 4.39
45 002959 /NRE RS 3,305,548.00 4.36
46 002516 WIS RHE 3,156,610.00 4.17
47 002733 T B A7 3,142,752.00 4.15
48 603338 AR T WA 3,100,486.74 4.09
49 603501 TR A 3,010,331.00 3.97
50 601231 7R 2,914,542.00 3.85
51 300769 187 4K 2,804,003.00 3.70
52 002518 7 i 2,608,196.65 3.44
53 002123 A ] 2,582,863.00 3.41
54 300420 T fEE 2,517,501.00 3.32
55 600438 JH LB Ay 2,256,222.46 2.98
56 002709 RIGH KL 2,168,231.44 2.86
57 300113 I PR s 2,134,745.00 2.82
58 600519 SN G 2,102,356.00 2.77
59 601800 Hh [ A2 2,034,670.63 2.69
60 01558 REHIZ 2,027,597.42 2.68
61 603799 He R 1,817,927.00 2.40
62 300682 BHT R 1,740,039.36 2.30
63 600118 HhE T2 1,708,282.00 2.25
64 002343 RO 1,673,545.00 2.21

TE: AT TN GA 45 RS B (A A R LRSS HR) 3181, ANBREMIRAS 5 9

7.4.2 RiFSEHSHE RIS T FE 29050 20 44 IR B 4
SRR ARMIT

o B 4 B
75 Jie AR i 2 44 AHA RS S P HE A
(%)
1 002970 BLEHHIAR 6,416,845.94 8.47
2 300327 HEHL T 6,188,368.13 8.17
3 300223 JbsEIE 6,126,627.55 8.09
4 600110 T 5,992,239.14 7.91
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002777 AR 5,824,807.75 7.69
300416 ki 5,276,164.00 6.96
300769 (YR LP N 5,183,590.00 6.84
603496 TE R 5,130,534.88 6.77
300420 hEfEE 5,061,549.40 6.68
300724 A 4,632,360.00 6.11
603799 HERE 4,630,120.50 6.11
300415 (i 4,605,171.47 6.08
600662 AR AR 4,583,405.14 6.05
300166 RI7EAE 4,546,365.00 6.00
300578 LB 4,473,347.00 5.90
002812 BAER A 4,459,227.37 5.89
300657 SMEHRT 4,067,939.52 5.37
300571 FEE R 4,035,109.50 5.33
300401 Teld A= 3,919,822.00 5.17
300545 kAT e £ 3,873,623.00 5.11
300041 EFN:¥ ) 3,857,022.00 5.09
002959 /NREHLZR 3,846,076.00 5.08
603158 i 1y 3,759,931.00 4.96
600498 E P STLE 3,695,303.00 4.88
603338 AR WA 3,690,475.81 4.87
300437 TB7KIE 3,641,108.00 4.81
000156 R AL o 3,552,115.00 4.69
300113 IiEEEsa 3,465,501.00 457
600109 [ 4k S5 3,460,519.00 457
002739 PapriN -2 3,456,512.50 4.56
300133 HF A 3,432,394.00 453
603189 PR Ak R A 3,424,348.00 452
002008 PN 3,272,366.00 4.32
600673 AR 3,268,974.00 4.31
002138 IR H 2,992,372.00 3.95
000977 IREE B 2,954,219.92 3.90
002516 WA RHE 2,876,064.00 3.80
002666 TEIREE [ 2,838,598.00 3.75
000802 | ' 4 2,812,095.00 3.71
002123 A S 1A 2,770,013.00 3.66
002129 SEEZN gy 2,764,918.37 3.65
002878 JCRE 2,731,396.00 3.61
603986 Ik 5 B 2,702,845.00 3.57
601186 Hh [ 2k 2,669,948.36 3.52
002518 ABhtik 2,635,839.00 3.48
600760 LR R 2,557,840.00 3.38
600048 PRF Hh = 2,426,891.00 3.20
002733 TR L 4y 2,409,285.00 3.18
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49 002709 RIGH KL 2,302,918.00 3.04
50 300682 B HT R 2,189,536.00 2.89
51 300750 TR AR 2,123,825.00 2.80
52 601336 BRI 1,946,572.50 2.57
53 00981 Hh S [ bR 1,923,582.55 2.54
54 600438 JH BB Ay 1,854,606.00 2.45
55 002050 e 1,776,155.00 2.34
56 002126 A A 1,728,491.00 2.28
57 601800 Hh [ 5 1,679,642.00 2.22
58 600340 el AR 1,533,000.00 2.02

TE: AT A0 P % SRS A T (A S R LLRSCSC B 3181, ANBREMR A 5 9

7.4.3 EANBRERIRA BB H B KB B8
EHAL: NRMx

SN BRI RA (A A 283,100,916.39
SEH BN (RAE) B 225,605,069.17

T ARTSENBER A (A A AN SE BRSO (RRAZ) B P4 4% SRS P AE < 0
(RS AN SR UL B ) 1A, A FEAHRAE 5 B H] .

75 MIREREBF O RN GFREAS
A GAM T IRARFTFA G

7.6 BRI FRAE G2 B HE LA RN BORT LA s BOR A
AEE AR IIRARFFA 57 -

7.7 BRI SRE GBS T E LA N TR B SCRRES R A
AT G AR IR AT 5™ SRR SR -

7.8 REHRE A RPE G ST E BN T 4 S &R A
ARSI G ARG IR RFFA S R BB

7.9 BRI St E GG B HHE LA /R EORT LA BGE B3R A
AT G AR IR AR R BUER R -

7.10 HEMRAE SRR BB RZ ZERIHA
7.10.1 $REPIRATEE BT B0 BcE M B AN 450 2 B
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AT AR AR AR FFAT AR 1 B

7.10.2 AEEERBIGHI RSB FBR

ARH R AR RS B BN, DA ORAE Y H B, AT IR P BB TR ah iy . A2 5B i
R4,

ARFEGAEBAT AR I DRI BT, 1 SR FE TR 117 3 SRR AT 155 10 40 07 R 2 5 IR WA 2 6 70 A
i E BRI LA L E I RME R (2 SRR B S B AR B, FFIRIE AL 2T R B - 5B (Bl
Bev) AR RN RS, R B B BT BBt bl s HRk, AL SRR SR 525 B IR S 1T 37 A )
i isiTas LRI SRR ah v . deai b, URHRFAE AN (4 (B K- B R At _EEAT 5058 Ak %,
LIS AL 28 S 587 AL A5 1) 2R G B AN e Bl 1 XU

711 WEBRATE ST K E FRE 5 5 B A
7.11.1 AEAEFGEA R R EUR

MIEAIE SR G EF, ARG AR T E G
7.11.2 R IR G B 0 65 SRR A4 25 B 4
AT G AR IR AT E G 5%

7.12 BRASHEME

7.12.1 AIREWA, AT ZUETR FRAT BRSO E BT L SR AN, Rk
T H AT —E N R B ATHETT. TR DL,

7122 ARG HB AT T AR, AFAERE T 2R e & FIUE w2 P A R B 22
7.12.3 IRFAL A IRH = B

Bz NRMIT
e 2K SR
1 A H PRIE 55,980.60
2 I CIE 71 5K 25,899.57
3 IS
4 IVEV RSN 1,019.27
5 T2 H K 2,655,469.66
6 Hofth N2 sCER
7 TR
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8 HAthy

9 &t

2,738,369.10

7.12.4 JAREFA WAL T3 1B i FT B 5t 55 B A
AR AR A IAROR 35 A0 T B R T R 4 557

7.12.5 JARETT8 B R P AAETEZ FRF L EI DL
ARSI AR IR AR A A7 AETIE SZ BRI DL SE

8 EEHFREAEE

8.1 MIRESHBFA N BEIFENEN

WAL 4

B N SiH
| e DIRALa A
FEA PR
I 5 5
FEAT FEA 5
L) L)
8,139 8,504.34 0.00 0.00% 69,216,806.02 | 100.00%

8.2 WIRESEHEANKMLN RFFEFEESHIHRL

i H

R Oy BB (6D

o 3 < A AT L]

ALV N PN E e

114,246.58

0.17%

8.3 MIRESEHNKIMILA R FFH AT A E A BB B X R E L
ANFEPEBN R BGRB9St AR 12 R B e 0 AU BRI R IX E Y 0,

AR I <5 1) ik G 22 PR RE AR AR I < A AU B B (X TR) O 0
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9 FFRAESHHRS

B
REE&AEAEMH (2018 4E 12 A 25 H) E &4 % 266,519,113.44
A B AR 35 4 3 00 A 43,458,703.52
A A2 4 R T 4 A 124,942,212.79
T AR I 4 e B [ 43 20 99,184,110.29
AAR 5 B SR AR B A -
A A B A JH 3 201 69,216,806.02

10.1 EE&MPHEFE A KSR

10 ERFHER

A A TE R S A N RS
102 Z&FHAN. Z&REANENESTERIRNERAFRS)
1. RGN AZESEHEANERXNE LT

Te.

2. AIREMAARESILE NN LT E I TERANFZS W T

T

103 B RESEEHAN. EE&W™. BB WFKIFL
S N B BN T R AR I 7 IR
WA AN R K Bk G S5 RR

10.4 F & B F SRR EE
ARG WIS R

Teo

% P 22
10.5 AR EHFAE WES R ENEREHEH

10.6 A SHAT B IFISTHTMES B R
AN A AR B R SR N AT 2 T 5

107 BEAN, REALREREEHEN R ZBESLTIFHER
AN E A FLEANRFTE LS M S m PO BN 53 SRS B 111 A5 O

10.8 ZEEHAER A TR 5 BITHA REL
10.8.1 &M AU A R 5 B T BREER T RSB

EHhL: NRMx

25
TFI AR L
Kk

BERAL T ST Z S i O
s o A b il 5 =
JRAC G - T P
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Elialaail B
FHRIES 2 - - - -
E Z2 7 ik 27 1 347,152,428.67 | 68.39% 314,949.77 |  67.85%
P EFIESS 1 54,429,856.34 |  10.72% 50,690.25 | 10.92%
HR 2RISR 1 53,617,245.77 |  10.56% 4993450 | 10.76%
AU 1 37,143,836.72 7.32% 34,592.12 7.45%
KATIES 1 9,741,304.16 1.92% 8,877.24 1.91%
ESR N 1 5,536,706.21 1.09% 5,156.26 1.11%

TE: 1. 3T A 5 Tk b

A E AN TUEFIESF BN, BRI S oA GRS KRR, WHAREA:

(LD AHEEHEME, i AR @Er AR, IR AL Ea I m B IR HEK

(2) BEHFESEIIEE, A RE oM E TR, BERE R ARGV 5 H 2, 1Rt m
OB FUAR T A 4 TR 555

(3) BAMIEHRIAERL, REM RIS 2055 E1F, BRI RS AR TR, Ak
TRl 25

(4) HAARTRERAA AR KL E1EFRE

2. FFEL A G iR R -

(1) XHAZ Ty IO T3 1 (R 45 Bk 55 3EAT VP A

RGBT 2 Sk ST RN SRS _EIR22 5 BB Bbs R (TR RSN 70D - Xk
A2 5y B TT I R AR 55 R R AN 43 S AT VA

(2) HE (HrHIsc s B IonH g H %K)

ZESRHR I N R SARIE S 5 Bon TR R M SR e PP AR, RO BB s, S CRise %
FITHIR#AZR) » XG5 ST 0 BAVE A & LA T 1A -

(3) LA B B yu A% B PR AZ 73 3 o 41t

NG E ST IS HRE T THRACH R ac o o g s iZR) S Z i i & VAl 10 45 R AT
%, JFEEdHE L.

OYINESE PESEPEIREPN

HEE BN SEAEF NIRRT GERS S B ) , JREREEITE A

3. M AN IE S A 25 5 28 5 SR T I AR S s
2020 = 4 H 5e A R FEE e B 84T IFE R IE 25 1 46352 22 5 H ot

42 3L 45 T



Mg i S TR B RIS B 2 & 2020 4 IR 35

10.8.2 HEEHM AR A T3 5 BTt T HAESR R B
GHRA: AR

%5 I3 5 BUE 5
R g B
KR 4R
WA | Baccs | dcem | wmss | mkem | ERccs
W WL W
WRiEE : : :
AR RIS : : :
PHEgIE S - - -
H RE S 850,739.00 100.00% -
R - - :
KT : : :
=S : : :
10.9 HAhE KFH
W IR
B AT R )
/‘E
U o B A R W T R F e | ( L) . PRI
1 2020 FFTEOHIE FACUCZHE ) R e [a] 45 | W & 5t 4 H PR EE b | 2020-01-28
S8 Syl 5 B A AT
T eTERTTICE
, | EmeEmaRaR X AR R ey | R B
R i NE AN > 2 .z . Ve
VOHE R (R A S 4 HE 5 0 A2 N
L | FRAEERA LR R G | PR AR TR |
() G 1A 7 D
y | PR A T R G TR | PR AT |
() G L A R
A A R TR S B | (LB, T E i
5 FIMNEEITIE T AZRSHEARERE T | MR &7 P FE M | 2020-03-07
Fri A HA T
R B AR S TR e TEET | (EAEE). T
6 | iR s A S TR R A | U &M TR | 2020-03-14
p HA T
T TIE
| s KRR A ﬁiﬁiﬁ?ﬁﬁggg 0029
o 2= 2B S ) -Uo-
SE3E 4 2010 44 REL S 1A N
e
o | eEEeRT R Famk T | 0
L TR & S P e
AT

43 T3 45 7T




Mg i S TR B RIS B 2 & 2020 4 IR 35

I e X F R B Sy | RO
A A II_A\‘{ AN = %D/Aa IW:‘L‘[E

v = S N J:i 3’?‘, N EPE
%?%ﬁ%%x%%éﬂ&lﬁaﬁ%ﬁﬁ,f{?f?w :.z
10 —Q%z 3 ‘E‘iﬁiﬂlﬂ‘ JN\ A . K%:{FL EE j Tﬁ = XX] lLle 2020-06-29
BRViUAY L2 AN }FD/\E i,

HEEZFAR D) o EAIE
R HG T ER T G- KRET K AL fﬁ;%i*w ”.1
Wl g gmmep mm s M2 ik G L ER I | 2020-06-29
s b N 7T<l]/\ﬁ " ﬁ.{i

RS « HPE

TR AR AR T e s | LR I
12 | . s o o B G B EE M | 2020-06-30
BT TR ETE A e
0 7] A 3l

e HEHOPT G TS5 L 4 25 7 L3 %64 ) A1 3 9035 www. huaan.com.cn 45

11 ZFEXHFEZR

111 #EXHEF
1. (il R & AN R T S R & A F])
2. (Ml e BIR A ANIE S B B S S U 15
3 (ME i e B & BOIE S B B AR B0
4 R [EIE 2 e e )1 e B TR B RIE 5 P W B 1 S (1 SO
5. AR 75 A o [EIE 2048 e 4R AR A TF BRI 4% T 5 SR A
6. F&EH NS FEALE. BRI A R F R
7 FEEFTE N2 FERCAL AR ATE L B
8. Mgz BL G AT PR ) T8 ol 55 R

11.2 B0t
REEHARIELICE NEAT, FHEHT RS BN BB/ http://www.huaan.com.cn.

11.3 EFE A
PR G T EFIE SN I uE 2 ], are S i (A ) BRSPS S AN A
BT 5 3 25 )

244 T13E 45 T



o2 ] i S IR S IR R #2058 < 2020 4R IR 35

R EEHARAF
—O=O#ENA=F+/\H

2 45 T1 3L 45 T



	1  重要提示及目录
	1.1 重要提示

	2  基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式
	2.5 其他相关资料

	3  主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现

	4  管理人报告
	4.1 基金管理人及基金经理情况
	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 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	5  托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本中期报告中财务信息等内容的真实、准确和完整发表意见

	6  半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 所有者权益（基金净值）变动表
	6.4 报表附注

	7  投资组合报告
	7.1 期末基金资产组合情况
	7.2 报告期末按行业分类的股票投资组合
	7.3 期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	7.4报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6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
	7.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	7.8 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贵金属投资明细
	7.9 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
	7.10 报告期末本基金投资的股指期货交易情况说明
	7.11报告期末本基金投资的国债期货交易情况说明
	7.12 投资组合报告附注

	8  基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末基金管理人的从业人员持有本基金的情况
	8.3期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	9  开放式基金份额变动
	10  重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5本报告期持有的基金发生的重大影响事件
	10.6为基金进行审计的会计师事务所情况
	10.7管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.8基金租用证券公司交易单元的有关情况
	10.8.2 基金租用证券公司交易单元进行其他证券投资的情况
	10.9 其他重大事件

	11  备查文件目录
	11.1 备查文件目录
	11.2 存放地点
	11.3 查阅方式


