IR B R A 5 A rh R BEAR B0 3 5 B 8 (LOF) 2020 456 2 F= 4 7%

[T EBGEEAE S P R IE B S BB & (LOF)
2020 SF58 2 FEWE

202046 H 30 H

EEEEN: T RESEHEHARAA
EEHEN: PEHBITROARAF
WERHES: —O=O%FtA=+H



IR IE A 5 A rh R BR B0 Y 5 B 8 (LOF) 2020 456 2 =4l it

§1 EERR

B N I o JGE ORI AR & BT B R R EAC B 1R R FR IR 5
RO, JERT I AR ST RPN SE R AR N BOE R TAT

BEFEE N EHRAT R A IR A R AR S SR E, T 202047 H 16 HE
BT ARG T e ERAA R A GG SN, RIEE—N BN
Bic . R T 1 R Bl ORI .

BB B R LSS L B I R U A B 4 B 7, (RN RIE SR

&F.

e
B W STFARIEAREIL . Beot A MR, BestEAEAE BB s i

-2 ] 52 A e < )4 S5 D 1S
AT I 55 BERIR A
AR 2020 £ 4 F1 1 HiEE 6 F1 30 Hik.

§2 EETRHENR

e 4RI TR E A R R RS (LOF)

P A TR fEi A A

K4 F AR 501303

e (kY TR BT

FeaFAEH 201749 H 21 H

A AR IE G AU | 63,166,330.09 £}
A G SR FH Y 3 2 B A B SR, 3 I A 1 4

o R P A RANBCE AR S BT B, SRS AE 4

B A br ‘ B
PR A XA AR BN SRR, B SR ERER R ZE
/Mo
ARFEGONFREIE S, FERH e A E VAR ER bR

P RN TRA, LSS A% R 148 B e i 1 28 R B B
Fe L G B A R A A RN, HEAT 4 s AR 2 Ak




J R I A A o B R R BOIE SR $5 UT 9 4 (LOF) 2020 4E5F 2 ZRE i

Beot. IEFTEN T, KIS 14561
KR 5\ g b e i v 2 18] 1 H 250 R I 25 5 ) 28
SHEAGELE 0.35%, FEALEREARZEAN T 4%, A1H
B 48 550 20 ) 00 D01 1 3 2 oA SR IR, 5 B0 4 R
P 25 P AR AR 28 T FIRVEE, HEEH AN
KA FHE L, BERERESRESE— DT K.
‘ N B -0 8918 A 256 A Y i §8 B0 36 2K >05%+
MV 257 BE 55 e v
ANRTERERREER (BiE) 6%.
RIS NRGEERIFE G, LA HA P 257 XU A0 T UAL 7
K@ TREMNES . fFEMNES Mgkt
PR UAL fi R AIE G RIESNEENIESE, BA S5 EAELIT)
RIS aR R AIE « AN S I L s I AR I S, T
FRFEV SR XURS: DL 352 41 T 37 1 JXURG:
BN IR ETRA TR AT
HEFLE AN b E AR AT B BR A F]
TESRESHEEE | g 0 e %
PR AR R TR AR S R AR A e o g
%z (LOF) A
/\é %/\ 3 :[: ’%"‘
T JE o 3L I N p—
R
TEGHEEHIZHNR
501303 004996
i
WE R T 8 o34
44,423, 247.12 1y 18,743,082.97 43
47 00 A 0

T ALY AESFEAR: B4 PR LOF

§3 FEMFMIIMEEFERI

3.1 EEMEIER
A NRMIT



IR IE A 5 A rh R BR B0 Y 5 B 8 (LOF) 2020 456 2 =4l it

e 4
(2020 £ 4 H 1 H-2020 4£ 6 A 30 H)

F B 55 Fahn

JURAEA R R AR | TR E A R R

(LOF) A C

LA C S s -398,901.17 -176,134.87
2. A IR 4,253,283.72 1,829,670.11
3 IIAF- ¥4 5 4 A BUAS JA A i 0.0942 0.0822
A IR TG B E 39,817,949.09 16,647,569.06
5 R B & 0 A 0.8963 0.8882

(D) iR SR br ARG NNWEAE 53 SR8k, tE AT
J& PRI 3R KB T T A BT
(2) AW eI ss

2 ok -
3.2 EEAERI

REE AR RN sl . HAbON (RS2 e
AR at ) FHERAH R G ROARE, AR A I 2 se Bz in_EAMI 2 se (A2

3. 2. IXREWE S PP EHMKE KL SRS LR R R R
1. " REEPREREE (LOF) A:

. | kSRR
oy | TP g |
B U ez | EMlgE | L | 0-0® | ©-®
O 2 %6 RIEZE
@
SE = A
Ezﬁ%* ' 11.63% 1.28% 11.55% 1.32% 0.08% -0.04%
\ﬂ, L/\
Ei/‘ ' -4.57% 1.84% -5.17% 1.94% 0.60% -0.10%
o 1.27% 1.43% 0.33% 1.49% 0.94% -0.06%
HE&E
[F] A= kS -10.37% 1.29% -10.94% 1.34% 0.57% -0.05%
B4
2. T RIEAPERIRIEE C:
Py FEREK | gtk | gk
NE z@ FhrMEZE | MMk | Bl | 0-0 | @-0
@ EAE) RhrEZE

4




J R I A A o B R R BOIE SR $5 UT 9 4 (LOF) 2020 4E5F 2 ZRE i

@

o = A

Ei ' 11.47% 1.28% 11.55% 1.32% -0.08% -0.04%
N

Ei M -4.85% 1.84% -5.17% 1.94% 0.32% -0.10%
o de— 0.74% 1.43% 0.33% 1.49% 0.41% -0.06%
HESE

[F] A= R4k -11.18% 1.29% -10.94% 1.34% -0.24% -0.05%
B4

3.2.2 BHESEFEEMLIRESBIHHMENKEDRZ RE SRS SRR
RARF L
J R I E T A 25 v Y IR R O 95 R 42 (LOF)
R E I R 5 55 L R IS s 2R 1 77 50 A A o0t L I
(2017 429 A 21 H% 2020 £ 6 H 30 H)
1. J7RMEAFREIES (LOF) A:

7.35%
3.68% ‘J‘
0.00% {4
3.68% .
-7.35% 1 W I'|'.]'|'l : HR
-11.02% ' a
,

-14,70% ¥ | =
-18.38% '

-22,05%

-25.72%

-29.40%,

2017-09-21 2018-03-08 2018-08-24 2018-02-09 2019-07-28

|— 1B DEREY (LoF) 4 — BEEE|
2. JURAIEA PRI AEHL C:

2020-01-13 2020-06-30




IR IE A 5 A rh R BR B0 Y 5 B 8 (LOF) 2020 456 2 =4l it

7.33%

3.68%

0.00%:

-3.68%

-7 35%

-11.02%

-14.70%

-18.38%

-22.03%

-20.72%

-29,40%

2017-09-21 20128-03-08 2018-02-24 2019-02-09 2019-07-28 2020-01-13 2020-06-30
|- et hapEtc — DasE|
§4 BEAWRE
4.1 BE&ZE (HESLENH) Hih
FEATE G 1 5
QJZ: :/H; v Y
s s ST j PR | e _
R | BAEH R
H 3 it
A FE 4 Bk XA, T35 4, ¥
G, T [ 23 4% BT J ol MV AE 15
R 300 AT KIEEE AR A A
A2 5 BT TR GREAT ARG KT R L
R HIEF EREMAT . JRIPIR
ER e S 300 FRECIEHF R IS H S 2
PG A H(H 2014 4F 4 H 1 H% 2016
qig | R | 2018- ) w64 | FLALTE) TR
™ | RPIE 500 | 08-06 Pl Fia H A ke SR R # 5F
A 5y BT HEHGLP(H 2016 £ 1 H
R HIESF 25 H % 2018 5= 4 H 25 H).
A A TR B AR A RIS 1
He 2, VR G IS LT (H 2017 4F 8
R HilE 500 H 4 H% 2018 45 11 H 30 H).
A5 I I Ik FR /N 300 A8 5 B R
XIEHGES TREGE SR B RS SESEH




IR IE A 5 A rh R BR B0 Y 5 B 8 (LOF) 2020 456 2 =4l it

A Sl
B34 (LOF)
[t 42
2 TR
& 300 32 5
LD G =
BOEFF 5%
RERRSE
ZH; TR
N2 &
LD G =
BOEFF 5%
RERRSE
Z: L L 3
N2 &
UEPA D G =
BOEF 58
Fe ki
B2
e,
IR IE B
F B AT
K51
BOEF 58
#:4(QDII-
LOF) %4
S, UK
e [ 5 ¢ =
FREOIE K
A S B
LEGM, T
RANEIE 5
100 %2 & B FF
R EIE
TS
PR 4E 4
M, RN
Wik se 100
FREOF K
A S B
LB, |
RANHTIE T
YR TR
B R

(F 2016 4F 1 H 25 H% 2019
11 H 14 H). T RHIER
R AE 5y B FF T8 48 EE
IO A e kol Nk A 4
L2 (H 2018 4 4 A 26
HZ%E 2019 4E 11 H 14 H). |~
R AR A T A8 5 B ik 4
BOUE F5 4% B8 5 & ke U B
ReRes(H 2016 £ 9 H
26 H % 2019 4F 11 A 14 H),
IR IR 1A 5 B iR
FRHOEF R R RS S A
(F 2016 4 8 A 30 HZ% 2019
fF 11 A 14 H). JTRHIER
Pl 22 7y B4 I 78 XA e
FR R eI EL(H 2017
£ 1 H 25 HZE 2019 4 11 H
14 H). J7K /MR 300 52 5
T i R F8 HOIE S v 3t 4
eIt G 3 44 H (H 2016 4F
1 H25 H& 2019 4 11 A 14
HY). T RHIEFEZ B
YR SR Z $ T JE 4 A 4
Z3(H 2016 4F 1 H 25 H&
2019 4F 11 H 14 H). J kb5
A BR A 8 BOUE I $ E A
L4 P(H 2018 -8 A 6
H % 2020 422 H 28 H).




IR IE A 5 A rh R BR B0 Y 5 B 8 (LOF) 2020 456 2 =4l it

WEFF R BT Ak
SHIHES
H; TTRA
BRIRST DR i
FeEHIEFHR K
A Sl B
G, T
RAEA [
AV B ¥
AR R
WEFF R BT A
4:(QDIN]
R4,

7R IR Y
A B H IR B
25 BFF I
V=l ees
e Ae At
HELH,

7R IR Y
A B Hr IR B
25 BFF I
S ABEOIESR
A S
Ee IR
S&M, T
&N N
7 X BT 100
L5 BFF %
AR HOESF
BT RS
RELH,

7R B R
KB XA
100 22 5 B FF
R E IR
RIS
RIS
FHEe4H,

FREFL BT R
PSS 2Bty Bl

T LARER E A S HR H e A 7 7 B AR RS
2AEFF ML )& SCEMAT I 4y GIEZRAL MO N SR BEAR B BRINED HIAHSRRIE -




IR IE A 5 A rh R BR B0 Y 5 B 8 (LOF) 2020 456 2 =4l it

4.2 BEAXHRE A AR ESIE MM 150 R 36 B3

ARG AN, AREESEIATRGES (R N RIUH EEA 35 41 S5F %
EENER RIS A T RS SR B SR R SR E . AR ISR
B R ST SR N B AN S PR W, TR ks R U I R b, B S AR A
WORB KR . ARG AN EESBIESEEM, TREESRE ARSNAT N, e
(45 0 AR A ORI B B S TR R
4.3 AR 5L
4.3.1 NFRHH ERPATER

N FAREIE IR SRR R, INSRAE 5 4 A B s, SR
o SEI AT 9 RS SO B ATV EAG . ORAIE A58 5 S U ) S

FEAR R VSR 0 PS4 R 7 T, A W) L T A 1R 6 30 ) B R 5 B
PG A PR TAR L IURIE T A w218 R, STTH G A PERBEEE NPT L E 35
S, IR BUR M B TR B A AR T . IR SRR R, T RAE 5 i
I T N 1 7 v o 173 TN 0 1L /AN LTV - A = R ol o I Y
5 X R S IR 2 ) o ST A R A8 5 R G AR A8 B e RE AT S s e T, sk
AL IR 2 b KRG A2 o) A8 e X 5 8 L IF 7T R 38 5 S 4 YR R o7 s 2R
1%, SEILHLTE R 5

AN, IR AF2E 5 il ST L R AF, AR A E 23] T A
XE, RRAAFAIARFIEE 5 F I
4.3.2 REXBHITHRLTUH

KIREWAN, AFEFIEREAEGSE5NLEHATFENESF, FHRARZ
5y WSS/ 1 B IA A8 By B IZAIE 5 2 H S 51 5% A2 554k 3 IR, ¥ vteEiE 1k
PETT A A DR 4% SR T BN A A R AR AL 5

ARIEIAN, RKIAFESH T 7 F B 158 5 R 2 ik 10 7 8 58 5
4. ARG BN E S B BT SRS RIEE ST

ARFH 4 F BRI 5 A E VAR IR B E A 45 B AU FR AL, F AN /AR G F S
(R HEA A B SR G, I I S A R SO S AR AT

2020 4F 2 ZE i, N A R AR HU A W K2 e FHh, PR 300 i K 12.96%,
ik 500 a4k ik 16.32%, VAR i3 £ Tk 30.25%, 4441k b 100 $54k FK 29.99%,

I



IR IE A 5 A rh R BR B0 Y 5 B 8 (LOF) 2020 456 2 =4l it

PR 500 4 BTk 19.95%, MifEALRG AR R ik 12.18%. N AT IR AK
BRI EEAT A E .. — 710, BEE & E A5 M S AAEOR, 7 R I IR
NP SENLI BB A: 73— 7T, B MBCR MM BUBCRIL R K /7, &4t
JERAERT, 5058 35 1) RS i -t i 2 W S i v

JEE RN ALAEIATNG, BT B ST S BN R . TERENE TR T I A Bk B T
FABURAE AAERDPR I . ZEImBIME R SCHE TS, IRt b B A BAERFE R S K.
K, GV IE PR R RE LR S48 1E B A AR R T o eI EE, FRATI 75 2 U i
WM B BIRERE, LU P 2650 R IR B F AN T et I T de s i R 36 o BRSE
S THEFZ G, BisRORE L, (ER ARG I 2 /T, Pt A X &5
T8 BSCRF SR FE A B FT RE o U, I 36 [F Kk, wh 365G 2R AT e B9 BLR SRVE ) — MR R
PR A B Le AU A S S EE R I AT e, AT R T KB mtF o« 25 ERTaR, fn St 5t
U IR, RIS /A H I O, BB REIESE 2 ZRE R
e

TE AR 25 vh R IER 20K 22 Ui I T AE 23 AR TE 100 2 % 400 AZIX (8], sl AR X
Wl $EHE A A A E & T AR A DG AR SR A R B IR O 4
4. 5 E AN EE LSRRI

AIREIAN, AHS A REEMBUFEN KN 11.63%, C RIESMHIHH I
KN 11.47%, [FHDE S LR IE AR A5 %0 11.55% .

§5 HREAEGHRE

5.1 MEFRESH-AHESHR

o 34 M
5 i H S (n)
11 LB 151 (%)
1 | Banf& s 52,187,627.23 91.19
Hr, & 52,187,627.23 91.19

=:0)
71N
2 | EEWas et

Horb: fige

B SCRAIE SR

10




IR IE A 5 A rh R BR B0 Y 5 B 8 (LOF) 2020 456 2 =4l it

Horpe SR BN IR
SR

6 | AT E & EET 3,392,843.79 5.93
7 | HAbwEr 1,648,964.74 2.88
8 | &it 57,229,435.76 100.00

T A P BT I I P s L BB A I fe e 0y 52,187,627.23 T, ik

B A VA B 92.42%.

5.2 MEMRIATW A RNBEERRAS

5.2. 1 MEMRLATW D RIEABRERKAE

ARG IARRFFA BB
5. 2.2 WEHAREATW A RN BB H BT A S

AT 5 ARME (NRTD IR B A L] (%)
Ak H & A TEE 2 9,059,512.57 16.04
Tl 8,169,161.57 14.47
55 Hu = 7,373,351.64 13.06
&b 6,212,323.69 11.00
5 BEAR 6,041,483.05 10.70
=97 DR f 4,965,748.49 8.79
JE A4 KL 4,369,482.24 7.74
EREeE 2,663,435.76 4.72
NN 1,490,537.05 2.64
AR5 931,051.12 1.65
e 911,540.05 1.61
At 52,187,627.23 92.42

E: (D) PAESIERA AR 2K2brUE (GICS).
(2) BTV TN R T 5SS P2 E R B T S &1l fe e 2

2=

5.3 MEFIRIE A RYME HEEF™5E IR/ M T BRI+ 2 B R B R 4

FE | B

e ER AT

HE ()

2~ fe e ()

SE S AigNe

11




IR IE A 5 A rh R BR B0 Y 5 B 8 (LOF) 2020 456 2 =4l it

1HE EL B (%)
1 00981 H [ B 72,000 1,775,727.36 3.14
2 00914 TEIE K e 26,500 1,263,561.55 2.24
3 00586 TR A, 39,500 1,179,844.78 2.09
4 02331 SN 48,000 1,078,589.95 1.91
5 01066 & Iy 60,000 944,862.34 1.67
6 01579 i [ s 12,000 870,873.70 1.54
7 01211 bl S 3 s 47y 15,000 820,040.76 1.45
8 00968 &5 G RE 120,000 804,557.95 1.42
9 02202 JikHEM 34,300 767,609.30 1.36
10 01833 P R A 6,900 743,092.57 1.32

5.4 MEHRLMBF MM RIBFRBELS
AT G AR AR AR 5
5.5 WMEHIRILA SOME o5 ST 78 LB R /N HEF T 144 25 8 % I 40
TG AR AR AR 5
5.6 MMEHRLARMEHESR = IHE LHIR DT R+ 2 R SFERRE
EE
ARG ARG IR KRR B 7= RIS
EHEIRLA ARUHE & SBT3 E B K /NEEFF AT 72 Bt 6B 305 4
SAME R KRFFE R LR,
BRI A ROME & B S BE 7= E H ) K /N BT 48 BUIE S BT B4
ARG ARG IR AR FEH BUIE .
5.9 MEMRAES AR IBHITAZ BBV
(1) AR ARG WK AR REA Bt i TR
(2) ARFEG AW WIN R BEAT AR T2 5
5. 10 EHR AR SR B E MBI AT 5B
(1) AREEGAME IR KRFEA AR
(2) ARG AR A AR BEAT EH G558 5
5. L1 B A HE
5.11. 1 R &AM, AFEGITTHIFT TR UEZFI RAT ERREIR S22 M E, I
Gl HAT—E N AR Z B AT b

0.7

==
Bt OF B

5.8

12



IR IE A 5 A rh R BR B0 Y 5 B 8 (LOF) 2020 456 2 =4l it

5.11.2 AHRAEHIAN, FLF BT AIHT T4 M SEAR H U H 2R 4 & R e 1) & B A S I
5% o
5. 11. 3HAhBE =44 %,
5 ey i EH(0)
1 77t PRAIE 48 94.85
2 | MGIEZRE R 78,636.95
3 IV idirail 724,664.76
4 | YR 336.24
5 WA FA T 3R 591,605.03
6 | HABRNYGK 253,626.91
7| fEETE A
8 | Hft
9 | &it 1,648,964.74
5. 11. 4 EHRFA KA T H BRI T B A
ARFE S AR R AR R A TR B I v e 5257
5.11.5 R BAR AT+ 48 B R FAAE I8 SZ BR 475 0 i 1t B
AR FE G AR AR A 44 ISR AR VR 52 PR L o
§6 FFHRZESH RS
R VP i
i JURAEA AR | )RR T AR R
¥ (LOF) A #C
AR S AL 5 4 AU A 45,532,038.98 20,623,356.89
AR T <5 e 47 0 4,137,187.31 9,847,978.94
W AR I [ 473 5 5,245,979.17 11,728,252.86
AR HHHE SR 5 AR B 7 A
A TR ik <5 A L A0 44,423,247.12 18,743,082.97

13




IR IE A 5 A rh R BR B0 Y 5 B 8 (LOF) 2020 456 2 =4l it

§7 ESEBEANBHERREEREAREEEN

71 EREEEANFEEESHTRIIER

AR I B AR FF A A &0 3.
72 REEBEANZHEAERERRERZESTH YN

AREWIN, EeEEAAFAIEHEAA e G P, R LSRR &1
Rl

§8 FEXMHER

8. IR EXMHFAZR
Lo R At R A @ E AR 2R A T R R AR RO SR R BT AR 4 (LOF) B4R (1
SCAF
2. (T RBBOEIEE SRS PRI BOE R R e (LOF) ®e &)
3. (T RIS E HA TR A A FF ALk 55 U )
4. (JRBRBOETEA ZE G P R RIEBAE R A5 (LOP) FEE M)
5k L
=B/ 8 i SN =8| A
SIEE N F TR B U

8. 27FTBUHL k.
TN TR X B RE AR 1SR E bRy 5 31-33 #%

8. 3E =
LASEI A B B0 AT AR B N () S 2 A B, AT 4 TS 9 I S A3 B A
2. NG T ). RS AL http://www.gffunds.com.cn.

JmRESEHARAT
—O=O%tH=+H

14



