BEEHERTTHES
2020 58 2 EEREG

2020 % 6 A 30 H

EEBEAN: BEESEEERITEAT
BEELEN: PERITROBERAH
HEXEHHER: 202047 H20H



HIEEHERD 2020 55 2 EFHE

§1 EERR

HGE NP EE S L ERRUEARR S R AR RIC . R IR B E K,
FERE A A ELSEE L AR VRN 58 BE PR AR AN Sl ST DT AE

HEFEE NP ERITROARA R RIEAIEE S FHE, T 2020 4E7 H 16 HEK 7 AR
I S5 FR bR . (R ER IR A ARG ENE, RERERNENMAEREICHE. R IR
#E KR

BB WK LSS H - SR BT SR U BN IS F R B, (A BRUESE & — 2 A

HG IR A S AR AR RISV AR, BB 7EAE H AR 58 TR SR B A4t Bl 154
ek EE =SV IR TR

ARG P 55 BR R 2 i

AREME 2020 94 A 1 HiEg% 6 7 30 Hik.

§2 HE RN

S AEs ISR FEI

e 000686

R (Yt BLRITF

e FAMH 201446 H 17 H

A AR L 4 4 B 300 18, 250, 114, 344. 68 £}

% Hbr FEAR IR &5 7= (AR R AN s I s M T4 T, gk
IR R 235 Ll A A PR 13 % R4

% A AN FE Bl B A 5 e 15 S | R 2R SO SRR 3 5 SR
TEFERE A B AR AT HE T, R A8 AR FH T35 K iR AL i
WML, LU AIEE.

Ml 45 bl A F v LRIBRAAEHRIER (BHD,

PR YA 7 AR AIE ARG NSRS, G0 AR R T 5 A T %
ERES . BAMES. i

BB AERSEHA R TUEA A

REEEEN HFEHRAT IR A IR A 7]

IR & A E AT BEZHERTA BEZHERTB

T B R A A A 000686 002753

A IR N 8 7 G 4 1y B 18, 149, 613, 251. 59 {1 100, 501, 093. 09 {4

§ 3 EEMFIMESFERI

3.1 XEMESIRIF
Wl NG

i | s B (2020 4 4 H 1 F-2020 456 H 30 HD

200 3k 12T



HEAS 5

T 2020 % 2 FEARE

EEFHERT A

G HE T B

L AW S it

85, 989, 561. 32

501, 247. 56

2. AIHIE

85, 989, 561. 32

501, 247. 56

3. IR EE G 5™ 1

18, 149, 61

3,251.59

100, 501, 093. 09

e 1. AW ORI R S AR E O . g . HARIRN O

BRA SR S RS AR AT AIAE A C e aiiieas in EAS A se a2 shikas . o mis At

N EAES DD 1

SRR ARG, Rk, A S ERR s A%, A ST R AT SR 1) e U 4%
2. FFA NNWEAE 5 ARSI, AT TR 9 .

3.2 EEHERIN

3.2. 1 AR S hr B Wi 2 3 B 3055 (RIS 5% b i v i 2 o2 Y L AR

EEFHERT A

Mk b s Sk v
VU8 AT e e
B fERERO] WK EZE| O—6G @—@
" HiZ=0) et 46) -
@
HFE=1MHA 0. 4475% 0. 0005% 0. 3366% 0. 0000% 0. 1109% 0. 0005%
I ESNNH 1. 0938% 0. 0012% 0. 6732% 0. 0000% 0. 4206% 0. 0012%
o E—a 2. 4185% 0.0011% 1. 3537% 0. 0000% 1. 0648% 0.0011%
U e 10. 4894% 0. 0039% 4. 0537% 0. 0000% 6. 4357% 0. 0039%
ok fAE 17. 6014% 0. 0047% 6. 7574% 0. 0000% 10. 8440% 0. 0047%
HAENRE
Eij&;gg;f? 23. 0592% 0. 0053% 8. 1592% 0. 0000% 14. 9000% 0. 0053%
X 4
HEEEHFFEIRTB
My 45 B A e v
‘ el sk e R e *
BB ERGE RO - W FhfEE O—6 @—®@
HEZ@ l§tEE)
@
HFE=1H 0. 5076% 0. 0005% 0. 3366% 0. 0000% 0. 1710% 0. 0005%
TEARTH 1. 2143% 0. 0012% 0. 6732% 0. 0000% 0.5411% 0.0012%
o —a 2. 6642% 0.0011% 1. 3537% 0. 0000% 1. 3105% 0.0011%
U e 11. 2834% 0. 0039% 4. 0537% 0. 0000% 7. 2297% 0. 0039%
HEHR
Eif&;zg;jl 15. 2303% 0. 0038% 5. 5997% 0. 0000% 9. 6306% 0. 0038%
A 7

3.2.2 BESAFAARURES RiH#ERRRED KH 5 RS ERE A R
RRFHI R




HIEEHERD 2020 55 2 EFHE

AFFEFTE R HA R i EE R S R b 25 b v 2 2R B B 52 RE H5 EE
24.00%
22.00%
20.00%
18.00%
16.00%
14.00%
12.00%
10.00%
8.00%
6.00%
4.00%
2.00%
0.00%

2016-09-06
2017—08—20

2014-06-17
2014-10-11
2016—01—18
2016—05—13
2018—04—09
2018—08—03
2018—11—27
1| 2019-03-23
2019-11-10
2020-03-05
2020-06-30

t|2015-09-24

—F

= 2017—04—26

B 5015-02-04
g 2015-05-31
B 2016-12-31
£12017-12-14
| 4] 2019-07-17

oif

L

T ? (F i B AR T b B el s

FT

AR T E

EEFEIERTDBRE T EWIE RS [F Bk 4 b e 32 v 38 B0 [ 5 B ot FE I

16.00%
14.00%
12.00%
10.00%
8.00%
6.00%
4.00%
2.00%
0.00%
gy I~ = - — o Wwn m — > o W 0 e O [~ o L]
L R 6N S 5= S N I 5 B oY I o BN & & BN ¥ (RN - E o ¥ EER o RN - EE 6 E < R N B A o m
O
8 5 2§ 8 8 57 8 58 5 % 399 9 9 3 8 9 F
o Eomhn e d®E R hG D @ E g o
L e O e e e e O Y o I T o N Y A s Y Y A Y I Y I Y I (]
|—BEEFEREABRLHEKEE — REBHE AR ISR
W ARG, ARESERFASUHIFEREAFER.
P =}
§4 BEAREG
4.1 &8 (HELSLE/NH) FHN
FEAREEWIEEZFIAMR | F% ol .
wa | BR% Ui B

FIRHE | BEam | FER

Sefl s, fid. 2009 487 HZE 2016
5 HLEH EE B RAT SRl T AR,

A4 2019 4E 1 F 25 . N e
IR St 4 g ¥ - 84F  |HMNEHGUREH, 2012 FRATMGHFLS

. 2016 4 7 HMAFRA A, DR &
RS R AL S A TN, e 2H,




HIEEHERD 2020 55 2 EFHE

2017 4 7 H 7 HEATE R E LA 18
TSR E ISR L 5 M m
I EHFES S, 2018 3 A 26 Hi
R A5 o] 4 2 0 BRIV A5 3 R IE 7 45 8
SRS, 20194 1 A 25 HiEg(Fi
BERBMEMMgES. 2 EREFHERD
WipHEa. @MERITHEENEES
H

MR R

[ 5 YA 2
Bt |
ISEASE
ARSI 1
gt

2014 4E 6 H 17
H

13 4F

MRa R, AR, [ e IR e $ % R
MR, 2005 4F 7 Ao E d EARAT
JBI134T, BRI 4, 2007 456 Hif
A H E R RAT BAT ST 5, AT
50 2013 4 9 AR A F %R
HIER, RS HEPE., Eegr. [FH
L R e g 2B LN PSS 2T
2013 4% 12 H 10 HiEfE A5 1 mnii btk
SR LH, 2014 4E 1 H 21 HilgfFg
15 H #8122 O PRI 53 27 ALUE 57 4% BE B 42 (1)
Fe P, %34T 2020 £ 1 H 13 H#%
RN EAE RS BUIE R R 4, PRt
R4k ST S S4B, 2014 4F 6
H 17T HiEEEERFE R Ml EEn
&2, 201449 H 17 HEFEEM
SIRAR T IR L2, 2016
3 H 14 HiEAEEHE B Anl s — a6
FANERF R RS RESZM, %S
2018 4 9 1 19 HAA N EE BG4l fit
FFRIE SRR S, REERH 2018 4 9
H 19 HZ 2019 4E 8 H 20 H4k4:48/F%
FEE R LT, 2016 45 7 H 26 HiEEE
G IR MR SRS LT,
2016 £ 9 H 2 HERMTEEIEIREZ 5
Mt IS ESEH; 2016 4F9
H 13 HZE 2017 4F 12 H 6 HAT 2= 5%
INFRA BNE 3 ST S W S S A B
2016 4 10 H 18 HEAF 815 Rk Bt
BB oi0E S a Ll

T

ARSI 1
gt

2014 46 H 17
H

12 4

TG+, Wit 2008 4F 6 H A
TNFFORE AT, AT 2 i 7% 0
2009 4F 9 H 0N 4z 7o BRI 4 H 0 )
U@ u bR S B A DD, ATRZT
bt 2011 4F 6 AR A A, FifEfi
B O IS A B4, 2013
8 H b HlEEER Mg EEn 54

ST, 2014 4F 1 A 21 H T 8= XUE %%




HAZEFHER D 2020 % 2 FERE

BRI 53 27 BUUE 5 4% B Bk 4 (1) B 2 0 B
2014 4E 6 H 17 HREEEHFEHER T
I EHFE S, 2014 9 A 17 Hilg
Eiﬁmé%ﬂﬁmmﬁﬁ (ke

; 2018 4F 3 H 26 HlAT a5 K ifsad It
mm%%\m%%%ﬂjmwﬁm513
H A 45 R A — 4 W i 25 AR
PR A Sl E S e

4.2 WE N EZESIB/E M FE 1R U
AREHIN, AREHEAAFERFREEOPFEAAMGOITN. EeEHANSRR I
H

N AR NSRRGSRy GEZRER)  GEZFEREETR) - A Rk E
MER CRIGFRFH R MR EREER) WIE.
4.3 AR HEHUH

4.3.1 N GHERPITER
NT NI N, R BEE AR 2, B I IE oA 5. Rl 2t ik S5 v g AT

N, AFRE GEFREEREE)  GEFRERSEHAFNBEGRRSEL)  GEFEHE
BENF N PEGHERSEL) « GEFPREENMASZ RGBS EHINE) Sk
AN AT NI, SlEfMBIT T (A TPESERINE - (RELHEEINE - (AFPTE
WNHRZZEBINEY « (PR REHEINE) ERREEHIE . A AR S RGETHRE T A
PG, — BB E G R L32[ —iEgRn, RS H SRR AT G R T #AE,
BRORAESR B BE S AP XA R A, AR E R 5 =77 5 5 ZHHEA R Bt A
B AT R ik
4.3.2 REXHIT AN LTI

ARG IN, AIEGEHANIAREHE S ENL 5 AT 50 R B R385 BB 5
1A5E Gy B AZIE Y7 24 H S E ) SRS LA 2 G IR R B A SRR R T E, RIBAL
R IEAE The
&4&¢%W%ﬁ%&ﬁﬁﬁﬂﬁﬁﬁﬁ

[l 2020 4F 2 Z=PE, BN EEZB G, KT IRRIA LU ERE, 1008 1R 5 BUR R 482 5 I
JE AN TEBEE TR IFIRENA I, BRI T I A 4 H RIS BRSO, R et
A AXS 1 AR EA% 15-50bp S5, FRCEE 5 H FEF BRI AE 4 F A 1. 06%)5 Kl [
BAZE 1. 7%, RN B AN R TR R, 1 4E AAA TR AR EL | 22K B 20bp, AHEL 4 AN
U (=14 70-80bp.

AT LR ILFF S5 . N ERIEEE R, BB S 008 R EOCR (et AR Ty Bd

% 600 b o121

U

H

W




HIEEHERD 2020 55 2 EFHE

AT, SRR R R, RPLTHASAIEZ S RTINS R, B E N
PERUEE, E LA IR, A r= s TSI CSsBIERK, 7 Rt IR bR el
For PMT S5 UHRHOELRNERS 50 DALY 5KIX ], 5 g #5552 4 T30 8 WK [l g e, ™
BoE 2 ot T KRB DU R S,V DA AE 2 IR e BE S MR S, ERT T E A B
5 3R J7 T A BT EIVE, (EE SRS s T B e Bt ORI SO R I — Ko sl

SR AT R AR . B IR MIBORTT S, 4 W) SAT 78 R 17 P 2 A M T R 17 K
HE SAIZE 0. 72% PR 0. 35%, FTJF T B M AR SR TR0, 4 F R ERBE A 13 =
WAEAE R I MLE A 20bp, 3} LPR MR FD T17, 6 AHILL 4000 A4 FF ST 51 4 0 B0 BNl
AP AF SIS R, S B EA S E [ SR M. SRV BRI S, AR BRI, A
FEETU, ARSI H AR, DRI, AR g 2 3. 6%, LIURURAT 3.7 L&
T, R E G RAT 1 AL, FEIRIET SCHE T M2 A2 il W IR 5 H bR B T4 L GDP
B H br

WAL TR B AP . 5 H 2 JFRATWER S~ Mk, H—, KTHRFHRMUMEILK
B, SRATASREEE TR AL s K=, BEELTIFEE, BT RIHL B SR
Yo H=, BOREMIN T EESHALGM T LR, SiE ARG, KU, RSEEmE, &
EEAINK, B HECEE &N ANEFEE ) LT AT IER LR i L7 T A 45 AT TE 5
AZ GG, ATFig B RIS MLE 26 #0830, BRI ah T Lgh 15 22 a] )
P, FERF I B 657 A AT H D THD ATt VA 1t — 0 SR E TR, X845 0% T i 47 B <6 RS A T W 75167
JE77, BRRCHE 4 A IR %10 4 A 1. 06% 5 KR S 28 1. 79%, i sl i 4 2R 2 5 K
=]

AFEGAE R g, — B ST BA SR GRS e MR R B i SR K . — 7T, B
JE B AL G S A o AR PEA XS BF, FRATIHE SR Uy 1] Y RT DA RS SE IR R AR B 13 e 2 il 53—
JiH, 7E 4-5 AR AR, A TR BURATAT SR S A Bt BRI, Bl R 3
BREE P ZARAR KT, 6 A iia LR B RS, JRATCLEIY I A I F RIS E H G,
o HABC T — e A I P R 7, TR A LA AT R B X 7E 2 A FE Y o ST
AT WIC B e R, IRBEBOR S B4 1128, RAHER B SRahd ok MRC BN 2, ik
P ST AR i R
4.5 MEHANZESHNLSERIR

AR AL A HE IS R 0. 4475%, WA 0.0005%, AR WAL G B 15 H I i %
0.5076%, WBNF 0. 0005%; M EHLAEEAEI T3 0. 3366%, WANZE 0. 0000%,

87 3k 12T



HIEEHERD 2020 55 2 EFHE

4.6 MEMAESRE ANBERE ST EE i Y

T

§5 WBHEGHRSE

5.1 EMARESFHEHRIL

T T H SH (n) H 3 e S B ] (%)
1 [ 2 W 25 8,903, 733, 942. 91 43. 04
Hrp. ffidz 8,903, 733, 942. 91 43. 04
B SRR - .
2 FEANREEHT 5, 665, 441, 787. 45 27.39
b SR ] D ) S | |
N IR G il % 7
VAt ;!_f[_, Q:é[: S {\
3 f%?TZ?EA%D’ e 6, 069, 638, 404. 83 29. 34
&t
4 HoAh % 7= 48, 601, 490. 73 0.23
5 | &it 20, 687, 415, 625. 92 100. 00
5.2 e HAfFSR BB E
75 i H o7 3 G R P E L] (%)
1 5 HA P A5 5 [ D ik 7 4% 740 9.03
oA = Bl i fk 2% =
- 7 3 4 B R I E
= T el
75 i H S (8D Wl ()
2 s BAAR A5 73 [ e ik % 4 0 1, 930, 447, 035. 45 10. 58
Hordrs WX [a] i fik - =
R 35 1E B 3 & KRBT & B P2 13 E I 20% 35 B
T
5.3 ZRERBHES FHRKLR
5.3.1 BRAESFHFRERELER
T H KA
it R #5020 6 P 35 30 4% PR 68
At 3T P $ 5 LA T R A I PR B 85
ot 3 P #5542 R 4 R B B 49
HEHNBRAS FHF R BRET 120 R1E A

T



HIEEHERD 2020 55 2 EFHE

5.3.2 MEHRK T AT IR R 7475 LBl

s P23 AR HIRR

B HRR BT e 7 4
ERIEEB] (%)

H IR D1 57 o 2 B 1
ERIELB] (%)

1 30 RPN

13.31

DESIA

S ARSI 397 K077

2 PBOK (&) —60K

WESE

b RRAF SR 397 RIS

3 60K (&) —90 K

ESE

b RRAF SR 397 RIS

4 90K (&) —120 K

WES

b RRAF SR 397 RIS

5 120 R (&) —397 K (&)

DESIR

St ARSI 397 K077

it

13.31

5.4 MEMNEEA S FHRKRFLEET 240 KIEFH A

T

5.5 R BIARE G

=]
AR

MR BEFREAS

MRA G

G R R E ] 6

wm.—q[]j‘_ﬂ

1, 160, 604, 066. 17

ViRl

1, 014, 279, 350. 97

4 | kR

20, 114, 424. 79

Al ke YT

2,215, 068, 829. 11

1SR

L 17

5, 507, 946, 622. 84

HAth

Nl ool BN Nep)

it

8,903, 733, 942. 91

Tl A A7 B2 1
i 397 K
) 7 2 B R

10

5.6 T HIRIGIMER LA o F 4 B 15E EL B R/ HEA RO BT+ 42 27 B R A 4

% 90 3k 12T




LR S
Fs fiig ARG fiFEem |FiEfE 5k WA (T EHE He
(%)
20 STPHERAT
1 112095452 SHRAT 6, 500, 000 642, 780, 608. 30 3.52
CD035
20 LMVARAT
2 112003019 AALRAT 5, 000, 000 494, 633, 289. 30 2.71
CD019
3 2003665 20 i 665 4, 300, 000 428, 124, 663. 24 2.35
20 R ARAT
4 112009128 AT 4, 200, 000 415, 700, 643. 50 2.28
CD128
20 R AT
5 112021207 HIARAT 3, 000, 000 298, 053, 810. 41 1.63
CD207
20 IR ARAT
6 112080889 AMBRAT 3, 000, 000 296, 886, 314. 60 1.63
CD091
20 RNARAT
7 112003029 RALERAT 3, 000, 000 295, 962, 532. 17 1.62
CD029
20 JE |1 E Fra4T
8 112098607 BT PRRAT 3, 000, 000 295, 241, 537. 58 1.62
CD067
20 LMVARAT
9 112003022 AALRRAT 3, 000, 000 294, 965, 069. 57 1.62
CD022
19 FEERAT
10 111904065 T RAT 2, 000, 000 199, 409, 846. 17 1.09
CD065
5.7 “BTFEN” 5 “MRBAE” HEWESR =R EN WS
T H i 25 1 O
A 30 PN e B R R 4R 0. 25 (&) —0. 5%[E] AV B 0
i 3 PN R S R T e e 0. 1214%|
s 1A P D S P ) B A -0. 0628%
A 3 N BEAS A H O 25 55 7 4 6 7 17 B 2404 0. 0746%

5 I A S B R A B IX E) 0. 25%15 1L 5 B

T

5 P IE A B R ) 4B TR B 0. 5% 50 Bt 9

T

5.8 MEWARIEMER A b 2 & B 13#E LI R/ HER RT+ 48 B P SCRAESR IR E

R

T

o100 12

=




5.9 HEALHEME
5.9.1

AREE TR MR A, RIS EXT GOSN SATNIR, 4 5210 22 505 58 R 2 5175 B
KB HREAN 594, 72 RIA SRR A 4 B S bR g F vk g . AR & H 7 4040 2
SR A B YERRAE 1. 0000 TT.
5.9.2

AR BE G AR A AR T 28 SO AL o 4 B 7 B LI B8 R0+ R UE SR AT B4R, B AR
RIEBATRM AR 27 (6000000 2019 4 10 7 14 HRAM A%, HERATRE R EHEZE R
CRATT fapfe i EAR R S 27 0 2 m) Bl AT A5 ML 95 SR i o0 ™ SR 8% BORH T R BILR 1)
W1 R R BT A DT RE AT IR AL, BAT TR 130 FAou NRM CRROR i 111 ok

7 [2019) 7 5).

5.9.3 HAWBE MR

75

R & o

17 ARIE 4 10, 959. 89
SEYSCIIE 57 37 B K -
AR S, 41, 700, 769. 57
AT HA 6, 889, 761. 27
oAt B2 YSCER -
Ry ol -
FoAth -
it 48, 601, 490. 73

5.9.4 WHERAEGREIERHAS FHREB IS
B E AR, Wz S & Ra R %z,

0| N[O |O1 | | W (D |+~

§ 6 JFAZEE MRS

B A
T H BERFERTA BEZHERTB
i 2 B HH ) 2 4
e 20, 597, 146, 186. 70 1, 188, 456. 09
xSk
i A 3 B () 2 4
: N 108, 237, 718, 050. 75 100, 501, 247. 56
S5 FR U 47 0
i A 3 B () 3 4
: N 110, 685, 250, 985. 86 1, 188, 610. 56
S [ 47 5
HH R R4
%%jj‘a%jajij;ji 18, 149, 613, 251. 59 100, 501, 093. 09
U &L

TE: R B A0S LR PR AR A




REEHER D 2020 55 2 FHME

§7 BRE&BENBHBERREREFRE ST 5 WH

§8 MBRE RN AMERER
8.1 EMIN A —RRWEFEESHB AL BT 20%591F 5

T

8.2 MHBERERKNHAMERRFR
o

§9 FEXMHEXR

9.1 #EXHER
L o IR M e A A 3 37 5 08 T T 37 B & BT M 3

2. (RBEEHERDHHESREEER) ;

3. (REEFEFHERMWIpEEHFUWI ) ;

4. (EEFHFERMWTSRESIEE N

5. FEGE B GO HEAERTE LR

6 FEEFEE Nk 5 BAR AT ATE LR

T AR A A BN AE AR E T 3R I A T T

9.2 TR A
B4R\ SR SR A AL .
9.3 B AR

BB WA E ML A e B A BRSO AR, 5, A5 A B A Py S BRSO R B

BEEESEEAMRRMEAR
2020 £ 7 H 20 H

% 1200 3 12



	　 
	§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报告期内本基金运作遵规守信情况说明 
	4.3公平交易专项说明 
	4.4报告期内基金的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报告期债券回购融资情况 
	5.3基金投资组合平均剩余期限 
	5.4报告期内投资组合平均剩余存续期超过240天情况说明 
	5.5报告期末按债券品种分类的债券投资组合 
	5.6报告期末按摊余成本占基金资产净值比例大小排名的前十名债券投资明细 
	5.7“影子定价”与“摊余成本法”确定的基金资产净值的偏离 
	5.8报告期末按摊余成本占基金资产净值比例大小排名的前十名资产支持证券投资明细 
	5.9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 


