KB RIEHE € A BUR & RR ¢
NIEFRREE

2020 4

.
.
f—a

522

53

2020 %6 A 30 H

£ig=)

REEHEAN: RERSEEROHAERAF
HEFTEEN: PEBITROARAF
WEXHBER: 202047 H 18 H



BRAE R RGRC B € T HOR & AR 2020 4255 2 FFER

§1 EERR

H G A TN I B 0 I SRR AR 2 TR RN TE R RC B 3 PRI Bl 2 KIS
FEXTH YRR S HER MR S B AR R AN S B AT

FEEFEE NP ERAT R A BRA RIS AT S A FRE, T 2020 4F 7 H 16 HE & T ARG
TS5 HE AR HERAR R A SR EENE, REERABNAEERICH. RS R
#E KB

HE G A B R U ACSEAE B L B0 St 0 S U RS R B, (BN RUERE S — 2 A
SISO AR H AR . BBH AR, vt 7E1E 458 Pl LA 4 ] 134
e SAINEE VLR

A st il 55 BERERZ 1T

AEWIE 202044 H 1 HiEEE 6 A 30 Hik.

§ 2 B mBoR

s

FEETRIFR FRAE B RIS B 2 I OR & R 2
= oy AR 002269

S (e LTI

s Cile Ve | 2016 %4 H7H

et B A FH 4 47 800 i 40 64, 056, 751. 48 7

AT R BAR ATHoR, WK EZ A HIESRAH
RKEHEH, 2P A ERE BB TIRET R,
BB A bR PERRIE RIS AL S K IRTSE R, 18R B ST
SRR TR IR, 740 SRR 6 B 1) rh KU AR A 1
fH.

AT KRB AT HoR, WK EZ A HIESRAH
KA, 238 AT U E RS S T B il BN B
Wk, Sy seBEE G T RS A .

B M BAE Gy IO N RSB LGN
FEE BT 0%-95% , FEE P SRR BT LB Dy 3
ST 0%-100% ; BUIEBL BT L] Ay k4 B 7= 15

R ) O%-3%: FFRONIMIREA S 5 HE, eI
Y5 2520 T AN 5 B e 24 R G T3
Vi 7L ST e B EI) F 7E — 4 L Y RS
o, TERPMIA, AMES AT Eik SR,
S5 55 E E 275 11 W 35 918 2 24 75 B I 52 5 R
SR YRR T 2 5 T & — (L4

T R o

" I R A A, SCRN R T i T
Mg R R4 % B T T4
ToN=TyN AR S BT R A T

%2 0 3E12 0T



BRAE R RGRC B € T HOR & AR 2020 4255 2 FFER

| AT R AT R A 7

§3 EEMFHEIFMESFERI

3.1 FEMFER

h: NRMIT

1R

WG ( 20204E4 H1H — 202046 A30H )

1 A 2SI

4,006, 915. 85

2.

15, 268, 428. 17

3. BT E 2 Gy WA J A

0. 2346

4. AR FE G 5 1E

66, 343, 779. 83

5. WIRFE Gy

(IREEEN

1. 036

e 1 AW OB R B e AR R O . R liaE

BRAHIC 2 R A, AR g A 3] 2 Sl e o n_E A 24 se i AR sh il

HAlN (A&~ e EZRs D 1

2. PIRARSNVGIR A ATERFA AL SRS ST, . e miy, BE 2%, 1A
e H 5 SE BRI 38 KT B T B A 8T
3.2 &R ERH
3.2.1 AMEWESHHTFEEKERESF LS LR E W R K
X b4 bb 5 B U
o | MRS | ok | wmeess |(TESEE
® FriEZE®@ I EnEIE) @
HE=1HAH 29. 34% 0. 99% 1. 22% 0.01% | 28.12% 0. 98%
TFENNH 25. 12% 1. 54% 2. 46% 0.02% | 22.66% 1. 52%
HE—F 39. 81% 1. 17% 5.01% 0.02% | 34.80% 1. 15%
HE=5 13.97% 1. 05% 15. 20% 0.01% | -1.23% 1. 04%
S 3. 60% 0.91% 22. 30% 0.01% | —18. 70% 0. 90%
ﬁi&‘k@@é\ . 0 . 0 . 0 . 0 . 0 . 0
312 W




BRAE R RGRC B € T HOR & AR 2020 4255 2 FFER

3.2.2 HESEFRAEMURES R M EE KRR KI5 RS BE Al
R LR
Fi G 4 300 B T (M 1 3 A5 () UMb 5 L e ek e i 2t 3 1) 1) sk 3 34 0k L R

21.60% -t o e i i
16.20% i froeie] o) i 5
10.80% | jriciiy TRl i i
5.40% |- froee ] o) i i
0.00% | | frisiy Tl ? ?

-5.40% J}-oeob g AL ; ; |

10.80% {f--ecborerodene b R S S & E : E

16.20% st e e s s e E : E

-21.60% {-oocbere e S S E 51 it B SR

LU | e e ) ey sotation ooty Bt ) et 5 b h o

i 4 | e s s S Sl sl alaial felae metels Sl 5 e st wal il

L @ ®m % @& R m B % - ~ m % ® - & &~ o & @

L] (o] = (o] ) 4 — (o] — = — = -— L] (o] = 4 = (o] = [aw']

> 82 § e o ¢ oo - o - o - : e o 9 g

=t w o -— o =~} [ o0 (o] [ar] [Fy] oo ) — o i) oo -— -— b o o

L] [ ) = — [ ) = = [ ) -— = [ = -— (] = = = — = = =

> ©2 - © © o o - o o o - : > = © 9 g

fm] w w w0 - P~ [ - P o0 [ua] oo oo on [=3] o (=) [=3] = = =

— — — — — = -— — — - — — — — — -— — — = =] o

(] = = = = = = = = = (=] = = (o] L] = = (=] = = =

o 4 (] 4 4 (] (o'} (] 4 (o'} ™ o4 (] (o] [} 4 o o o4 (5] (']

[— 4 iy w8 e RO el — SRtk 2 i e o

e HESEFRNE, AEEEREERLESENMHNNECH, Bl RN ARSI %
BT LU A LIk B e 5 FIAOAERE - AETT O N B SR 358 LI D B B 7 (1 0%6-95% , {EEf 1Y)
P B 2 BB LU D B B8 1K) 096-10096 5 ALUES BE LBk & B 1L K 0%—3%; T U A X B¢
NG HHA, EMERBIENIREARHRINZ A RER)E, B IRRFAMIR T 3 e 57 1{H 5%
Ples B H A —F LA MBOR IR BN, ARE A2 Lk 5w iRel, E&M5HH
KRR S AR HNZ B RIEE G, MARFAMET RS REE—FHe. K,
PeEMUBEEAMNE. FHRES. BRI,

§4 BEHARE

4.1 E&2E (RESLBE/NA) FHir

TEAMEG IS LR | iE5M
EHEY | BERm | R

w4 IR %% ]

%4 0 3E12 0T




BRAE R RGRC B € T HOR & AR 2020 4255 2 FFER

sklsEA

A3 4 1)
gt

2016 4F 4 H
7H

10. 5 4

Wit2hr. Bl FiFtE K.
2009 4F 7 H hn SR ARAE L 4
HRARF, SGHAEAREMH
0 4 i T B 43 U R B
SIS, H 2012 4
11 A 14 HRR\ARREHHIESE
BLE 90 $5 K or HAE 77 458 7 &
SREZM, H20134 11 H
5 HZ 2019 4 9 H 26 Hif{E
HRAEIE 800 S A HL 5 B i
DA AT i S e S AP UL
H 2016 4E 1 A 14 H% 2018 4
4 H 2 HITREEERZ O
UFHFR TR SR ESSH, H
2016 4F 4 H 7 HiEtHe TR LK
i R B T OR A R
RENIEFHREEEREES
P, H 2016 44 H 25 H % 2018
11 H 30 HAEREEME
B RIEHLE IR A BNESR #
BIEILE LI, H 2018 4 3
H 7 HEIATAREF I 300 45
BoREFREREREESSE
P, 2019 4E6 H 28 Hig3k
FRARFEVRAE 100 32 5 BT it
FRROE R RS RS EH,
H 2019 4£ 8 ] 29 H ik HAT4R
HEERAIE 100 485500 P I3 3% %
HEHEESAH, H 2019 & 12
H 6 HIHALREE R/
{B5E 2 BT TR AR BOIE I3 4% 57
ReRez2r, HA ML ERK.
EEE: pE.

PME I L

2018 48 H
30 H

15.5 4

{70 e o VAL P R R B B
EHARAR . Kl EEH
HIRAT, 2017 4£ 6 HH&IN
NHREE S, DUEHRREH—
HAESLE. B 20174 11 A
8 H AT HRAE R FI R I L &
BEMIEHRRRREEHEESR
FH, [ 2017 4 11 7 24 Hig3
ERE Y B RIEN BIRA
AR REEEESH, H
2018 4E 3 H 29 HiEZ HAFME
BRI A R R 4

#

p=i
H

=




BRAEHE R C B € W OR & KR 2020 4F 5 2 ZREER

e, H 20184 8 H 30
H AR AR R H s RSB E
& B TR & AL R E S
RHEREAM, H 201947
H 5 HEAHATAREFR NG LR
BRI R RS EA R,
AA MR EEE: pE,

Lo SeAL B AR H AT AE H R fe R & 5 R A A H BUA RIE R E 2 H
2+ UEFFMNLIE SCEMATIE 2 GIEZR L 3 B3RS B B INED AR IIE o
4.2 BE AR A A E S M 55 16 0L A B B

ARG E ARG HIN R IE T CPREANRICAEIESRE) (P ANRITIERIESF %
WHREE)  (RIFEEEFRGIE SIS A BINE) RILFTISE AN CRAE K E s R s
B WP O & B AR IR R R SR & A R AIHANA SVERE I HE, ARG WSEEH L B
SRS DT R A BRI P 4 B8, TR PR U (R B b, Dk 0 AR AT N R KR 2
TR H I G B AN AT . A% ST AERGRBEHSTEH RIS
HEEFRNLIE.
4.3 NP HETYY

]

4.3.1 ARG HIBERPATER

AT 8 PR BERIE M A ) QIESF B G B A R AT S IR R ),
ET AN TPREGHEY M (AP PATHIE) &, FFE T REF RN AT PITER, R
WA PRSI N R — R A

FERRRFIA T, AIEGEHAE T —HTRT 6, AT B A a8 2 T iR gt
T HE. [FINS, TERBTRF R, SHEELH ., BRI S AR S N (0 I A
BRI RE AR BRI RL ,  PRAES BT 2L AR AL BB R A LA o

FERZGPATHAT, ARSEHNLATEAPZHHIE, %8 BRI, irstide. tedlnh.
SRETE T RN, SRS IR RAEEA A TS HTIE

FEF R AT, AT BN B A G EAT oM, IR AT S PATIE L)
Prifdtis Ji5b, ARHEGEBNGENS 2758 by il B BB AR Sl 55 A R AT 1 DLREAT R AN A
SEMIRIRL AT, FExd AL ) AT S 4R 5

LR EPTA, AN BENAE AR T A PR AT 1 A58 S il B AR SR
4.3.2 RERZHIT AT

AR AN, AIE G R IUAE T RE BN 5 AR Zi 4i& 1) 7 % 2 AT 9

E N S A




BRAEHE R C B € W OR & KR 2020 4F 5 2 ZREER

RREWIN, AEESEHAFTH B HEGAEIES 555 T A S ) H R 58 5 RAE
/D) BTN By BRI ZAE SR 2 H S B 5% DL .
4.4 WREWAZE SR B KIEHIZIES

WA AN, EIELER K 8. 52%, VRIUERAE LBk 20. 38%, GIMVARFEH LK 30. 25%. (Al 2
JEE, NI H RIS ORI G RN, ARk AR T 98 RA K 5 T 5 U BB AT . 7oA
IV AN AL G 2R 2 T 7 R A RO R A Bk T A 5 4 By, L
B2, RSN TN E FIORIRIUELT, 10525 RSB A A B S5 i AR Pk
I ZE

JEH =R, EMBURMBORIEE T, BN THEEON “BiE” m “S5” B, Ao
ZEAATERACT, LOH S E TR B A& RIS . KPR BOREAEILL “N 1 .
NIRRT ORNE, MBECREAR “KAKSE” , HECRELARY, WHBOREEEMIEN, F5
BRI RAT . SASRE 2585 I8 LA RS B hA 10 22 W BEAR X R TR 1 3

Tt Z RN R INE G IR R £, ARG AT Re BB E T H =, TRl RE,
DR ROME FEAFAEARE TR, (E2 75 BRI E Py el M B, Kok B A L5 /M2 R
1, F BN R 2 2 TR 0RO AR, RIS 7K I S 1 B 24 7 2% SRR
PeFRKI A& TSk, 4 3REUSE K B A A -

MR A, BATB VGRS S B A E WA G R U, LR E Pyt & 547
TE MR P e
4.5 WEMAZEESK W SRI

BB YIRS TES D PUFE A 1. 036 T0; ARG WIS M HTFE KRN 29. 34%, 5
R HE I R 0 1. 22%.
4.6 |REAZESTE ANLEE & B ™ FE E

WA, ABESAAEEES: A TAE S OEHEE AR 0 NS &%=
AR T 1T TSI .

§5 BFEAGME

5.1 EMRESE AR

s i H e o) e B EE (o)

1| B 58,041, 381. 67 87.27

#
<
|
P2
¥
=




BRAE R RGRC B € T HOR & AR 2020 4255 2 FFER

Horr R

58, 041, 381. 67

87. 27

e

I 5 WA 2 $5

Hrb: fiid7

B SRR IR SR

S ERe

B RAT A AR

KNIRA Rl B

Horpre SRR KN IR B

SRl B

RATHFMS TR &

8,298, 679. 58

12.48

HAb 5™

171, 331. 13

0.26

9

it

66, 511, 392. 38

100. 00

e T IE IR, HE SR B E R B S S R R

5.2 REMIRZATIL D KK B E

5.2.1 WEHIRIEATI T REIFA KRR

RHE

BHE

(NE]

eS|

~feiE Go)

o 2 < B P {E EE A
(%)

A

7N S N4

KB

742, 560.

00

il

44,702, 180.

27

67. 38

e

R B T0 YR BOKAE
NI

9, 702.

00

I

R FE

AZilIsH . B EAERELY

ERrEIELV 4

5 R AR AE AR RS

1, 065, 966.

Rk

Bl

2,703, 320.

AT AT 55 i 551l

4, 694, 924.

FHEWE TR S5

1, 655, 627.

IR SRR 22 3L Bt B B

JE R SS < BB A R 55

HHE

TAFIA 2 T AR

A R E AR R

2,467, 101.

10

N ™|lo|v|lo|lZ2|l=2|IC0 )l |lH9lH|Zm|e|T|E

22
Lie

it

58, 041, 381.

67

87.49

P

p=i




BRAE R RGRC B € T HOR & AR 2020 4255 2 FFER

5.2.2 REPRZATIL > REEBERRBEERRTAE
T ARG AR AR R A O B
5.3 MEHRZA SRHE & E ST E LI R/DNHEF RIRT+ 42 RS 5 4

e | mEmRE | mEsK | BB G | AnhE G | D oeo o
Eefl (%)
1 600519 GVMERE 2, 682 3,923, 444. 16 5.91
2 000538 =AY 40, 935 3,840, 112. 35 5.79
3 600276 T Fifi [ 24 40, 799 3, 765, 747. 70 5. 68
4 300685 ) 47, 449 3,651, 675. 04 5. 50
5 000977 RIS B 92, 200 3,612, 396. 00 5.44
6 601888 Hp [ A 22, 214 3,421, 622. 42 5.16
7 000858 TR 19, 956 3,414, 870. 72 5.15
8 601012 e 5 i A 76, 324 3, 108, 676. 52 4. 69
9 000002 Tk A 103, 417 2,703, 320. 38 4.07
10 300144 RN 2 142, 607 2,467,101. 10 3.72

5.4 REWREFRSFBF I RNBAFRHAS

E: ARSI WIRRTA 6T

5.5 REWIREA RME G ZE ST 8 LB/ HEF I ET A s B R B 4

E: ARG WIRRTA 6T

5.6 & HIRIEA SOME G ST E LB RN F I+ 42 B SCRRIESR 8RB

ke

T RIS ARG WA RS A 5™ SRR -

5.7 WEHIRE A SRME G E S B EE EFI /N R BRI St R R 4

E: ARGAMEWRRFARER.

5.8 R WIARIEA SOME b 2 B 8 HLI R/ HEFF IRT A BUE 3 91 40

T ARG WIARR AP,

5.9 & AR AT SHB R IE R B3 5 1% 0 i A

TE: ARG WIAR ARG BRI 1T

5.10 WEFHIRAR SR K E R 5 1E L3

TE: ARG WIARARRA B U 5T

5.11 BEHEIE T

5.11.1 FESERKIET+ZIERF I RAT EAREIZBRE LR T BB 5L H 3 9
AT R A AT A2 RS (R AT BRI A AR S BRI S A, SR o5 i) AT —

Foooo k12w



BRAE R RGRC B € T HOR & AR 2020 4255 2 FFER

FANRZBIATFEDTT AT

511.2 ESRENETTL2BREBHESE R E K &% 82 E 53
AR S B T T 48 I ZE A 0 i 4 2 RV 1 46 1 IR 2 P 2 M T
5.11.3 HABE =Mk

F5 B e (o)

FHARES 15, 401. 33

I USCIE Z5 9 SR 155, 114. 40

WA -

ISR R, 815. 40

PSR AR -

oAb SR -

92 -

HoAth -

O |0 || |O1 | |wWw ||~

&1t 171, 331. 13

5.11.4 REWIRFFH B4 T 5 BRI T B 657 4

Vs ARG AR R A R e
5.11.5 & BARAT 142 MR T A7 R LIl 52 PR 1% O A 3 B
T AHE A WA 44 1B 2P AR AEAE LA IR A 5L«
5.11.6 BB & B K H A SO 1k 3 )

T DU L RR A, L 53 02 A0 54U o] e R

§ 6 TFIRAEEHHARD

B
s BA A 3 4 4 A0 67, 159, 833. 15
R JT 30 A 35 4 L FR A7 5 159, 155. 20
ol - T J 0 [ 25 4 s [ ] 4 3, 262, 236. 87
ot JH A () 3 S PR S sh B (4 B/ B -7 B
EF))
s BRI A I 4 4 00 64, 056, 751. 48

TE: S AN R, B By 0 A e L A

§7 ZeEEANCHERAREREALREEHR

T A GAR A IS G RIS A TR A&
510 7T JE 12 T



BRAE R RGRC B € T HOR & AR 2020 4255 2 FFER

§ 8 MEMRKEXAZESRKEREFERIHER

O 5 REGES |
/ g A M) A3 /\;—\1 N, / e Al N A / kﬁﬁ%ﬁg(
5 BEMELY | RERNE | REMTUAE | XeB0H vy
e (%) A (%) N
e B
fﬁ%gﬁ}\ﬁ 31, 871, 363. 34 49.75 | 10, 002, 600. 26 15.62 3 4
rags ot
4 T A R ) ) ) ) )
PN
4 I )\ B - - - - -
Y- N - - - - -
HoAh - - - - -
A1t 31, 871, 363. 34 49.75 | 10, 002, 600. 26 15. 62 3 4F

TE: WEARRE R, RSB HAFFAASE G 31, 871, 363. 34 47, H A A4 10, 000, 000. 00
i, IS RS 3T SR A 2, 600. 26 473 -

§9 MMBRERRNAMEZEFR

9.1 WEMNE—~RREBFAESHBLHIEI BT 20%H1F 5

e N A e B AL DL WA AR R A S S O
Bt
EEES FEA RS it s 2 ‘ N
‘ LEE) Hil | s gt
o 2| g 255t 20% SR AY
B e ﬁ%ﬁLﬁgMH@B i wa | FEA b
LRG| 1 2020/04/01-2020/06/30 | 31,871,363.34 | 0.00 | 0.00 | 31,871, 363. 34 | 49. 75%

e R XU

PR NAEB GRS G, R s A S SRR A XS, BARESE.

1) G B EBGR, DB S M AR A AT R IR e e, AR AR AR
RN B K H AT SRR U ] BESIA BORTRE AL

2) ERETEOL T, HEFA RS AL BRI B G AR AT AN K BB AR IR e, ) 8 3 B0 Lk
[ J AN 3 4 B P U JOIICT 5000 57T, 2E 1M AT RE S SOAN I, < 2% 1 ml b A I < 15 JF B AL O 3 4
Mk, HAMBES MBI ARG REA LS,

3) MFFA RSB R SO ARA N KBRS G, A S il BARE R 5, <
AT RS AT BE IR S TR (] B R AT 1 4 38 55 < 0y 15

4) HFEAHE S A PR 2 B R N KR IRE (R A e <, i < g A T I s I i 52 L T
A HES:, AT REE AL TR RS2, S ECRR G M ACT R AR S . [, BRI o8l e/
BRI EBCE R & TN B HR AT S R RAL AT — H 3 iR, & SEE S0 B0 E I
PN

5) MR H GO BT NPT HFA 3 G 00 BUA B BB AT R 50%), AZE e B KA
PREALRFAT N AR I 0 o 3 WL 1Y 110 PR DU B e N H RS o LA e B A N JBE Bl B 1 B3

OO Wi A




BRAEHE R C B € W OR & KR 2020 4F 5 2 ZREER

BOE— R AR AT R 12 S0 BI04 2 BB S AT G 50%HI 500 R, 1B G0 AR A\ A
T I T R o AR 5 < 3 e 07 401 14 B N e 2 0 N PRI BB 248 1 XS o T R A3 B8 N RS 28 H D I i
NS 3B AT G J A A B BB I AR I S AR 1Y) 50%, %58 FH W B e N HR I RT RE 1
IR

9.2 HIHBRERRMIMERERFR
o

§10 FEXMFHER

10.1 £EXHFE®

10. 1. 1 FRAE R E s 205 e B € T TB0R & BUIE 7 R 98 2 4 5 8 FRiE 3R b IR B 2 0k i S
7t

10. 1. 2 CPRAERHE R E € WP 0R & BUE R I R R S ik & A R

10. 1.3 CERAERHE 235 IC B € WIT 0K & BYIE 75 4% B H A 32U W] )

10. 1. 4 (ERAERHE R i E € WITIR0E & BR300 2k 48 v il

10. 1.5 CHRAEFE S BB A A7 PR =) TR ol 55 J0 )

10. 1. 6 A5 B 55 B HL 2R R AR

10. 1. 7 REESFEE N 25 TS HEAE RIS P

10. 1. 8 AR B A AR B 6 8 BENAE 18 78 AR b 35 i 1) 5 T
10.2 70

R A8 B SCAAF TRAE AT 5 N B B NPT o AR S AP A I 4 N AT

NPT, BEARER] . EHHl
10.3 EFHTR

BB E R AEN, AT LARRE, RIS EN E AR RS E R R B A
RATFHER R, R FIEATEARFEGE B APSE Gvww. yhfund. com. cn) 25

REESEERGARA A
2020 7 H 18 H

12 7 F12

=




	§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 
	5.3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股指期货交易情况说明
	5.10报告期末本基金投资的国债期货交易情况说明
	5.11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
	§8报告期末发起式基金发起资金持有份额情况
	§9影响投资者决策的其他重要信息
	9.1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
	9.2影响投资者决策的其他重要信息

	§10备查文件目录
	10.1备查文件目录
	10.2存放地点
	10.3查阅方式


