R 6 SEEHEZEH TR
2020 FEAEFRE

BEegEREEAN: RERTIESRRTEERRAF
BEEHTRIEEAN: BRRITKRGERAR LEMT
WAERmE: 20204£1 51 H-20204£12 A 31 H
WX M HBE: 20214203 A 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 5 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

P PRI AR

RITAHE 6 SEEA U E R

) A R [A]

2017 4 10 A 27 H

FH AR R E AR AT

o | m | od | 5%
| | T ‘L
>

TR HRAT B AT BR 24 7] il 04T

= BEEETRIBRERI

(—) EEMFHE

FE SRR A5 (202045 1 H 1 HA 2020 45 12 A 31 HD

WIR B8 r=4E (On) 422, 931, 824. 57
AIAFNE (o) 279, 260, 322. 90
WA B 74 BRI AT 43 O R 118, 218, 066. 06
HIR A BvE (o) 2. 0436
WA RHAE Oo) 2. 0436
A HA BT BRI E I R 80. 34%
104. 36%

e R B R

T AR B BRI W] 2 R A HE R SN ER R BN AT SR AU L S, Lh I 554
ARTES S B E BRI A IR, T A SR HE SR AT AR T I A ey

M
N
=il
H
-
N
=il




(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

110. 00%
100. 00% .
90. 00% !
B80. 00% » |.'
70. 00% f i Iy
[
60. 00% .14" v
B 50. 00% I.’1|'d
ﬁ 40. 00% r{
30. 00% )f‘
20. 00% )
10. 00% AR o SN AN
y oy \ L Ir‘\‘f
0. 00s Lt ¥ W, ﬂ Wl ™ vV
. WA,
=10. 00% J‘\\"..l""‘-l"\a\mr,./‘/"
~20. 00%
- = - o o oo o o [ o o o o (=) o o o =] =]
o o4 o o o o o4 o4 (o'} o o o o o4 o4 o o4 o o
b N N+ b B b A d ¥ O B b N N % b b b
— — (=] (=] (=] (=] ~— ~— (o) (=] (=] (=] — ~— (=) (=) (=) (=] —
A A A D G I G G U U O S O
S 5 5 5 5 5 5 5 5 5 58 5 58 5 8 8 8 g9 ¢
od o (o] (o] o o (o] (o] o (o] (o] (o] (o] o4 o4 od o (o] (o]

FitREREE — ISR ENE S

T AT B HRITE ST LB R

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

2020-12-31

AL NRTIT

% = AHR REER
20204 12 A 31 H 2019412 H 31 H

#
BATHEK 13, 746, 607. 46 12, 115, 411. 30
iR 102, 122. 95 341, 919. 79
17 H RIS 153, 173. 06 108, 312. 86
T 5 MG Rt e 416, 281, 900. 04 466, 345, 212. 69
Horpe PR 416, 275, 032. 86 462, 308, 424. 69
Bt - -
fiigr 4% ot 6, 867. 18 4, 036, 788. 00
IR E R Al 5 d - -
R mE - -
frtE At = - -
SN IR & il gt 7 — -
EYSCIE 7T K - 2, 435, 335. 69
YR S 1,884. 19 51,929. 79
IDAdile ] - -
H3m 12 i




Joz AT R R

HoAth B~ - -
[ oRsenn 430, 285, 687. 70 481, 398, 122. 12
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 (7 ) 4 ik % 7= K - -
NEASHIE 25797 K 37.09 2,371,491. 30
JREAST I [ 3k - -
INZRRERLNEi L] 486, 062. 23 594, 272. 67
NEATHEE B 32, 404. 14 39, 618. 17
INENEE R - -
INENEER R - -
AT HH R 3% - -
JREAST 8% A i) %% - -
AT AE 5 % 25, 783. 57 36, 202. 82
JVEAZ Fii B 6,779, 576. 10 1, 660, 014. 49
LA ) IS - -
A - -
AT PR T 2% 4 - -
NEAT HoAth iz S 7 - -
oA A7 ot 30, 000. 00 35, 000. 00
frfii & it 7,353, 863. 13 4,736, 599. 45
B E M A
S L 4 206, 953, 903. 77 420, 626, 500. 00
AN/N A - -
KA ECAE 215, 977, 920. 80 56, 035, 022. 67
B R s A vk 422, 931, 824. 57 476, 661, 522. 67
U E Ry Y &N s 430, 285, 687. 70 481, 398, 122. 12
() FlER
AR 20204 1 H 1 H&E 2020 4E 12 H 31 H
B AR
5 H At
20204E1 A1 HZE 20204612 A 31 H

—. A 314, 666, 523. 80
L RN 156, 172. 92
Horps AEECRLEIRN 134, 466. 21

e SY PN 21, 706. 71

8 47 k12 10T




B SCRRIER AL YN

RNIRE Bl B ION

HoAF SN -

2. W as (RLL “=7 3HE)D 185, 748, 146. 58
Hopre R 185, 722, 682. 98
BRI -
fir s ot -186, 352. 42

B SCFRIE AR SR U A -
itk and & -

i T Bz -

Ji i 2 5,615, 786. 82
SRR o LE B RGN -5, 403, 970. 80
HAbFE B e as -

3. AT EA IR Z (FkDL “-7 5
HA))

128, 762, 204. 30

ICnlias CBUERL “-7 SIH%1))

HAtN (BREL “-7 5331

U RAE IR (KB “-7 535D

@93@&>

f: = %A

35, 406, 200. 90

1. BRI

31,733, 554. 38

2. FLE®

523, 235. 76

3. %I

4. 1B E 5

5. BB i B

6. HERS R

7. HWH

1, 930, 319. 35

8. FIESCH

b SEH R E RS

9. Bt P

1, 181, 968. 65

10. HAth 9%

37,122.76

= AEAH (FHREHU “-7 SR
)

279, 260, 322. 90

;TSRS

PO, $FE Gl “-” SIHFD

279, 260, 322. 90

. BRI RAaHRE

(—) BEFAGHER

s _ 7 HH R S R ) L A3

7 ARy | WARTE OO (;)
1 25 % 416, 275, 032. 86 96. 74
Hodr: BENREEE 327, 417, 792. 86 76. 09
R 88, 857, 240. 00 20. 65

5T 3 12 7




2 li] 5 Wi 2 $E TF 6,867. 18 0. 00
Hrp: fiigz 6, 867. 18 0. 00

B S FFIE SR - -

3 | EEBE - -
4 | SRR R - -
5 | ENRE ST - -
6 AT G E &4 13, 848, 730. 41 3.22
7 HAh Bt = 155, 057. 25 0.04
8 | WA 430, 285, 687. 70 100. 00

T HABE AR YL RISOMLE L AR RGR AR .

() REWIREETE G F B BRI B8 NP B AT+ 42 R 9
il

000568 VI 182, 200. 00 41, 206, 352. 00 9.74
000858 TR 126, 604. 00 36, 949, 377. 40 8. 74
02269 24D 417, 000. 00 36, 078, 840. 00 8.53
00291 A L 460, 000. 00 27, 641, 400. 00 6. 54
00268 S E PR 945, 000. 00 25, 137, 000. 00 5.94
601888 Hh [ A 87, 700. 00 24, 770, 865. 00 5. 86
603755 H =B 285, 503. 00 22, 306, 349. 39 5.27
600132 B R L 177, 121. 00 21, 075, 627. 79 4. 98
603317 KRB 224, 951. 00 18, 499, 970. 24 4.37
600809 Ll P 9V 49, 200. 00 18, 464, 268. 00 4.37
e T ERAE A+H I BTG, GIFTEARMES ST, FHARIBA R 7555
7o

(=) WERIREHE & B E TR B 58 BB RN R B AT T4 R 5
il

128136 SLIREE A 54. 00 6, 867. 18 0. 00

(IO 5 AR TR o 378 B TR B 7 3B B RN P O AT 48 37 3¢

FRUES B4
AT BRI S IR AR R B SCRAIESR



(F) WEBREE G5 B EE I RIE ™ E RN T LA 2 e

il
ARG BT RIAIR B AR AR 2 4

(%) B FARIE G o 378 BRI B 758 LR /N e R B B+ 42 SR

ﬁ

AP BT RIAR B AR AR BT AL

(B AR B EOL
AR B P TR AR 5 SR R R 015

O\ RS RAZ TR o B 7™ B E R B 7 B L /N PP O BT+ 48 BUIEBA

il
AT BRI S IR AR R BGEE -

(L) B ETTRIE AT E R
ARG HE B RIAIR G IR, TERNFIEIFAZ 5 B ARAT 1) T 7 1023 11 (B A2 5 7 1)
I A IE SR AR AR B

T BEANBRBRRE
(—) JWREEFAL

BB R LA FHh UESF Ak AR R FHEHTAEZRN

RS R E
PR 2 ) A AN 2 4% % 40
%@\Fﬁ%@,ﬁﬂk%
Zprt, WMk 13
W, AT EETE A,
BRI RIS LR,
IR % ] PR % 5 SR AR A
W, FWRITIES
ARAFPATES .,
VAN N Y nEsa gt RS
g (FFRTE , WEFE
B FER R AR

S 75 i+ 13 4




(=) BB E L RE

2020 4, AHGHEARGTHEE B, B BUES TS, i TR
HFE,

2020 FFEIRET. BURBKEERMR, FTiHESFMATENE. £l BN E -
RETEPE, A& FAE ALK T #E . AR REE 2R, (b E R Th a1
PG, FREWE, BATDHEARRKFEHE 0. AL ERIVER, WHRIH, TRINLA, B
FRAME T IR T I 4, FEEERAK, & BRI H BIAR 25 Al SEEL M F5 21 5Bk 1)
R o

JEBETEIARH 2021 4, BT 8 R AHENE. s ast, BmifbiE, &
BB B IR . AR kS35 5 B~ B N LG, Sz T
A MAEKIAT, AEBEEEE BRI E .

AL BB 7 ) EXG AR AR . B2 HIEML AR, ikl

(=) AFRZERBH
1. AP 5 HERPAT B E A

ARG BRI BN — BT A PR AR T BRI BT THRIAAL &, 158 M K <7 AR S
(Rt BEANLRE, JEIL RGN 2505 SRR A A R S 5 o P T - RSN, AR ]
PREPAT T CEBARITIER RS A IR AR AT AR SFHE
2+ REZHIT AR TR

AAREA, AFB N IABRAES SR AT SEN o, FH RIS 5 AL
B HIR AE By BB ZAIE S5 2 H RS B B8 54t 1 IR, ATRECE A B A A R 4R
SRS i Bt A R A RIS 5

AN, AT E BRI R RO REF . IREREE 7 R 5%
MRUE I ESR s AT NEEE, KRBT RSB AT 5 5 A a4 ik 1) 7 W 52 5y«
IS RPN 2E 5 R H L -

L\\

48

Ny IEENERRE
FEA AR 5 L (FEAFIRTS)

#
o]
=
Pz
[EEY
N
=



. BHER. TER. WSHMKTTRERE. HRTANZIAATR

(=) B-E BRI EE %
hr: R

R A K B TR R S
o

7, 848, 536. 47 6, 518, 565. 15

e (D FRPHIEEN 1L 5% 2RI
(2) $%ar— HitRIE =g 5, % HHe, % 5.
(3) EHRIHEEW T
G=1X PR - U FERE
G OB H MM S, i AR — H 0%

(2 BEF-EETRIFLE %
BfE: NIRRT

R A BRI SR IR

B

523, 235. 76 434, 570. 97

e (D) FEPAERER 0. 1% 2R ITHE,
(2) ¥emi—HirRIB = a5, % HHR, % H AT
() FEERIHHEINEWN T
T=1 X FHLE R E - UE Y
T N HNIHERFEE S, @ AT H I8 .

(2) WBHRM
#ifir: ARG

AT A S 23, 885,017. 91 -

E: o (D) MG TR T

SR 5 H A G P8 BRI 20 H L R GBI H AR 5 B &0 H . B
B E BRI B SR LLZE B S 5 H GET 2 58008 578 BRI T
H, 82508255 0) ARSI HIIE (502 R, fFATHRILS
TR P 2T



360

_ A-B 360
R= — X % 100%

A NAVOL SR T3 H ) 2SR

B ONIZEEMHS 5 0 IR HALRHE;

CAZEMBZ 5 B 1 RALITE;

D NIZEMHZ 5 H 5 AU SHR M52 H H R %

1 340 H SR Sk i

L HARBOLSHR N, 421228 588 BRI BN AU R R 5, TR UL SR
B n T -

FlEER (R | HHRIEH | SR (HiD HHEIE

R<<5% 0 H; =0

H; =min (H,, H;)
.
H, = Div x F x 20%;

Div AL H R 73 40 480

R>5% 20% -

H, = Lo [R—E%‘lx’)n%xchxi—ZH.}
=T meR AT e 360 4u

TH HOR IS 5 H A YOS H 00 R
M SR 5 51
P A BSR4

2) ZFE AR H B B R 20k H SR O SR

IR HY H Es 7 BRI 220k FR IO SR Y, 18 H H elcst 8 BRI 220k H Ok Sk
MiESE H, IR B R AR AL SR T
FEE R (R | THRIEH] | LSHR (i) TH505%%

R<5% 0 H; =0

H; = max (0, (R—5%)x20% X CXF Xz — T H; )

R>5% 20%

Hrp:

#1001 3£ 12 7




LUTHOAZEMNHIZ 5 H B ARV SHRM T F R 2

THE ISR 240
FIZEE SO SHRIM ) 3 5

(2) LGRS At
H B BN AT N RIZL SRR 2, 368 AT 5 A TAE H AR SEk i kg Sl s
SN, EIC A EN R SRS AT A BN BEE TR A L AREH, S H 5
iE,

I\ AIRE RS E R BB o Bl O
AT IR, ARV R R R A

s ARG RBFE NN ERFR LT EZRARER
(—) BRLEEE

MR 2020 47 5 1 6 FURATHY (R THEF MR A VB R IR R ATINA L) |
F12020 46 5 36 1 (£ A2, AW BT V20 s e o A ORI 3 ek — AJER)
PR AS T ARG /3 56 AR
(Z) AFRBAREREHHL

ERAER. WH. WLARBHRES S .
A B
B SRR NS U K 5 .
A B

. HEXIE: 0. 0~50. 50~100. 100~500. 500~1000. 1000~2000. >2000.

() ERRBEZZ1EL
AR 5 P A 2 P R R R A KI5

(19 HAb
AR ST A B B T 7 U W R AR D

o110 3 12 W



RS EEARAF
20214203 A 31 H

o120 312 |



	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
	（三）公平交易专项说明
	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


