Bk BB R A BOGR 3 5 R A B BRI 2020 SEARER

XA - UL 3 S R & W= B # 11112020
FEREMRT

2020£12A31H

EEEHEN: WAPRBHERAF
EEIEEN: BRBREFRBFERAF



1. ZEE&=HBR

1.1, ZEERFR

Bk BB R A BOGR 3 5 R A B BRI 2020 SEARER

e Siig ik B BT -5 R HOG L BR 3 S A B ET R
e SGX719

Y (SN THi

AL WAEE 2019-09-26

S UN Sk B 7 4 A PR A )

S IN FE 2B e uE F# A A BR A A

B A Can) 7

it AR JHE 4 4 301 S A0 12,968,557.17

&R H M 2029-09-25

1.2, E&™RitH

BB B

A2 RS FE TR AT S R, JBSRAI . AR id et -

A7 i SRS ONIBER T, RATESBIE BR 5  fh AR
ARG, Mttt BmnREile. ARGRELS
FOT I, E I AR AR L, B B R
Zonl, NHURE &I XM S 5HI55 5 .

BB Heng

WS B (I F)

AR R4 (D S 8 & KRR Pl &%
BE/1 9 C4 (A « C5 (Huth) MIE KR TR (A7 i A%
2 PATS TRA RE 0 AR 7K 52 B8 AR T 77 i ARG S5 2R R 3 B
N2y

PRy A 2 AR

1.3. Z2EEHEAMNESTEEA

W H EEEEA BEEHEAN
7 L ‘IE > ILY7AN

LK S T B TR 5 4 B 7 RS i

FRA
i 14, R e
(EEs8iE , ;
P I & HL I 0592-3273105 021-38917599-5
o HL 1 A rdghzg2@163.com tgrxp@tg.gtja.com
&8
o N HE () EBE R S
1 5N i§i IR g 7=
bk T B X ISR AR 169 5 13 = I R 618 &




Bk BB R A BOGR 3 5 R A B BRI 2020 SEARER

_— 517717 LB [X Bh el 2 18 2 Bk (W bR 4eih | b3 v e 2 [X 3 10 K
“ Hroy 28 % 669 S1HE "I 19 #%
M B TS 361000 200041
HEEREA Pk ik mE
1.4, EEHBEHR
1.5. HAiuMx<%R
i g Py AL
e AWM ITES T CEEES | BITH RS TE TR %82 S8k
simEES | B i 7.0 bt
Ey 2 X T ) B 669 S f#AE) 3
GBI | EAER R A m@fﬁﬁgﬁﬁﬁ SR
Ey 2 X T ) B 669 5 f#AE) 3
S A 2T S TR T X 57 LB 669 ST

18 #%

2. EEMEGHER. BEFERIENELEER

2.1, EEXTHENY SRR

LA RAETRRIE =R A 2020 4 2019 4 2018 4F

EN IRE s 5,611,677.19 362,833.61 0.00
A I 5,652,495.40 504,537.14 0.00
AR HE A fa bR 2020 K 2019 4K 2018 4K
AR ATt 23 B A 2,423,118.97 362,833.61 0.00
fl‘tg AR PRI e S 6y LR 0.1868 0.0231 0.0000
WK S e 15,496,835.87 16,205,305.47 0.00
e WK B 1.1950 1.0321 0.0000
FHRIER 2020 %K (%) 2019 %EK (%) 2018 R (%)
B e B E ARG KR 50.23% 0.00% 0.00%




Bk B -H RO 3 SHEA

2.2, EEBERN

BRI 2020 AEAEEER A

FEM KRR | hStthBERE | LSHBERER
! (%
e REERER) | w0 BSEe) | 2STAREE(%)
e 45.56 - -
H 34 & AR 50.23 - -
=24
e
HHE KR = (R B -0 R0 D AR BisE
MEFEN KR (REE R B HME- EEER Bl [ EFERER Bl
KPR AT B 5 BEERE R, —RREE NS E210.
2.3, TE=FEEZLSHFESEER
. FhEEH | WEEKk | BREERX | FEAESE P
Baras B RIBUSER it
2020 4 0.31 | 1,356,374.78 | 2,054,820.69 | 3,411,195.47
2019 4¢ 0.00 0.00 0.00 0.00
2018 4 0.00 0.00 0.00 0.00
3. BEEMHTENEMN
B
el I AL S A0 B A 15,700,768.33
5 S 3 TE) 3 4 50 HR D 43 0 1,868,018.84
Pe R ST TR HE G R [ 453 A5 4,600,230.00
o HAMA ) L P 0 A sh 8 (/b L3851 0.00
7t U T R 31 4 1 40 A 12,968,557.17

7

AR g L H B T4 it ST, 0 DA e ST H AR 2 g A AL

L

4. BEA#ME

BV A 5 SIS 2 < L

—. 2020 £ CTA CZH IR

) TI7RI




Bk BB R A BOGR 3 5 R A B BRI 2020 SEARER

2020 FEFEE I T YA RS 7 UK R, SR S TR P T E
CROBHIK” MURR; JRSZEL T SRS T, RIS CRR . “uET. R ErERE, 1
AR AT HTHR N, RESETE = S E . B O i RS B RO SRS I AR A R
B = KP= i RENHE RS0 =, B KEIRUEAR BIHIERVNEREIN, 7= CGRIE ZZEH4
WAEATIETTS . 2020 SRR R DAL, BEE IR BB SRS I R R M AIRAS . 2948, 2020 4
i3 K sl 2 IR L o R K

A2 2020 42 12 H 31 H, &, BB KB, FBRET& i BT ALy 68 4, fE
PN E S AR BREE. A, BE. BRI T RSN TESIBRIRSITE (L.
Fr) ARG IFm BEARDG I, a2 52 Mt R, W RBIR ST AT, BaH
W (ZRBAEMT Mg (CRER D .

2020 FEIAR T I BAR R I —AFFT “ V7 B, IR i RE T, RS ‘v
TR, KBS BLE R, B A BERAZR E SRR S0% L b, FUMERIIRZE, FE
TFERIT 36% % 300 Jo/Al (29 50 SEI0/A)D, ERTE GFER 3000 15 27.2% NG . anfliEss
ARG ST 2019 45, TR “Z X7 Dfeth g, JUHE, —FAEARRE TR EA
BUR, FEIX “RiRE” —4EH, CTA CEEEHITD 75 KEs) T 5%~ He B IhREE 5 i [ 4 8% 5 BT &
P WIRETFIEA BT ik -

TETM S RIER ST, Smik B8 = i E A D K . DUTEIE ™ St i BORE AR - DA TS MR 3w 7
59, Fopt [F]— 77 i R A B HHZ RS . 2020 4, TCPEIERR 7 SEYITE N 1.1382, 404 2.0105
EFE G 76.6%, FEEER KA 4.1%. B 2020 E— H 4 SLAGAN, HiAb 10 A G Es28 A
FERE Gy bW i, A G KEF] 15%0L b, e Ko4i-1.2%0h N . ZERE &5 2.5: 1 DLE,
PR TS 3. 1 Uk, WEARSFE T ARRE, 28 “ZMFh. ZH0E7 g g
Rtk — A SR 40 NULE, BT 80%IEER MRl . FERE T S R B, AR R HLIREUAR
Ffcas, a0, SB—ZEREEM. =R USRS BN otk KEFR, 7
T BN R ARG T IR R (B2 EARFEE, TR R R

L2021 SEHATR T R

B RN M HE S TP~ 0 i e 32 A B, FRATTEE S OGTE 2021 4R [E K AT M s IS LRI CTA

A B s A O -
2.1 Bemimah ik sess
WO MRS N b AR 2 B, —VNEUIRA R I MR . ARESH, 2020 422k

B K Te A SR — 4 “l e AR = A bik. RS T, 2020 4E& 58 M. I O]
BETHTARA, HAEIT 2008 4. FEBEE F e v 0T I SRR A 4% 2, 98 17 X 42 5 1) 7 T S
WL, B GE, WECS T MBURIEREBZE, {H 2021 4108 T S RESL, B T
TR R BN AR, SEAR T BES BRI SR, AR T TR (18 W ki, A BRI FE R ICR) 2
AP ERS . 7EAERIE TSN RTIE T, B RSB LR, TR mEESES, Rmin
B RS - B PR AN AR 7K T k- A b 78 ) 5 - 45 G R AR R - R - B B TRAE, IR
LA TR — B R R ATHA T CPL. 1 HL, MEANRE I s T [, ARA R
S E], AR AR RS A TARAT, (5K B T HEsh A RRE S E R I . R E SRS TR AR
SRS MR 7T, BRI EERATE . ik, 2021 FERshtE g sEr, M58k s
BEAS R TSRS, AR KEB /N S TS5 R 2 35t

2.2 CTA Wi R EVIERFEE 1T AR

HAR MR B R SISO, ANE R BRI TL 2 0 1T, T B AWENEL T,
R MG R I BT, R IER T — 2 /A IEHETH MG . 2021 4 FR4E, T
DR B AR GRS, TR IS &, IXRERL T, Mk 00 2 2 4 4k S 4 R
B2 R, Mk ras GkHD Bk SR aE sk, 55 it Fh i) Fk Hors I E R M p i S0 9 7k




Bk BB R A BOGR 3 5 R A B BRI 2020 SEARER

1M 2021 R T T AR, BETEENHIER, ST NE G BURFE CFED, X— i NEfiE
F R REAR s T DAHER oK, [RIHANAR B0 sh 2 A TR FEEGT I, ITECRI 2 M aRAT, Al
R EGTHA TR N5, MCURT ML LI “He” B Rsm ~, S BRIy FAT IS
WA, AT Bl I (] HERS , X R AR T] BB 02 H I o DRI 39 ] 5 39 0% £ /0 2 55 2 R ax
AT R AR A 1) — N T O

R, M7 s kA, Wt higRE — AR (23 BRI, BitARIAKRTS
YERR T KBRS H .

=, CTAEMSHINFE W/ A4

HEATEA G HA “T+07, “Z2XH 7, “Mf BT HHLE] 7. “aLaRaIE” Sk,
RFERIATE (CTA) R AE FERIg EEFEMERMRA. Fef, HiftaMHdEEs,
BE7E G & IR E R, BRI, BRA . AR, R BERERE e R . R R R SR
a, IV B EBGR A AR IATE . EAUR TS, nER B TR Bl ran SRR,
IR ARG A S A 2R, PR (CTA) B/ EMS . M H, CTA JREXt
MOARS TR, 7R KR TP TR IA R, CTA DhRgth ™M &,

FEBEE ST ISR, B R (PRI ™ B R & T AT B8P K, fE5 g
— BE PR B R ARG, JUH B AR, FTIRI S RS T, (A 2 mT B ARG AL
BRIV P BT R I MRS W R A AT N, BAE YRR, 54k, TEEZBURESIT,
=g o Lt R . DRk, B R AR 2 Rl AE R SR v S 1 T I IC B L 45
KR, SIS SN, KRN S i ahtE, AR 5=t b X — Rk rE
I AR B, BRI, S 2021 4F (B4R, FRATK R Sy . G L BRI . AR
P, &5 il B DR AE FE A AU o AR AL, 7ESRIS LA IRER “ 2%, ZRAMMZEE” 45
AYERER, TV R AR RS, TREF “ailphie” B

Tt 2021 4EHEH FIBOR SR sh R, SINEFHEKNKHERZ ), £ T ak%
FERM. fERCE b, B ARCEE S IR NAMEIRS) T, A e 2 kBRI E, 1
PR L, LR 300 BEFR 2 SkICE N E,  BLEAE 50 5 ARIE 500 By B 0 AS [ i RURS 3
ERUNG, T BRI 2 kA, & SEE S AR AR E R T Tk &R
Sk, BRI AE S0 doe P (ERELZED, DAREHIA . 54, TEEBFE A (A
HTJE, st Bl B FRERT, FUMET A, BE. ERERSNE
JEFHEAL, FEGEARTHR PP E G . AR DT SRR IR, TR S AR RS )
O RMR AR, B Pk ot 42 R e & Ll

WG, GRSGIEF AR, SR IRA “ORIEIRR” Rk s B A SRERHE, K
PR S E A AR RIS, Wi, 2014 SE4+1, 15 B8 Pl K k. 2020 4 “v”
FIERBESN, 2021 WK EAELENE, ERR TR T, X AR KB Tl RRSE R
B, CTA SRS EABORMS,  Hxd 1 78 il A5 o

5. FBEAMRE

5.1, MEMNFEEITE NEMTEHILEH




Bk BB R A BOGR 3 5 R A B BRI 2020 SEARER

5.2, FEEANRENFESEBBEENTRE . FETE. FEIREH

GLHT LB

5.3, FEEANFERREFTMFEERENENREL. EHNTBRREL

6. FEMFHE

6.1. BERHER

Bhr: g
B A HIK 2020-12-31 LEEXK 2019-12-31
e
BATAER 13.48 16,959.50
SRS 4 11,378,494.90 13,294,567.03
17 H PRI 4 4,223,808.10 2,982,290.30
22 by VA v 0.00 0.00
Horbr e B B 0.00 0.00
Bt 0.00 0.00
e Bt 0.00 0.00
VEPE S RRIE SR % 0.00 0.00
Dikc i ks dny 0.00 0.00
A & R o5 7= 0.00 0.00
SN IR 5 4 ik % 0.00 0.00
ESCIEF7 T B 0.00 0.00
RSO S 768.33 775.17
It 0.00 0.00
IR AL Ef R 0.00 0.00
146 JE TSR 5% 7 0.00 0.00
HoAh 5= 0.00 0.00
Aol cSay 15,603,084.81 16,294,592.00
SR TR EM R AHIA 2020-12-31 LEERK 2019-12-31

i fii:

SRR

0.00

0.00




Bk BB R A BOGR 3 5 R A B BRI 2020 SEARER

A2 5y 1 4 il 47 £ 0.00 0.00
117 4= 4 b 47145 0.00 0.00
St [ ) 4 i 7% 7 3K 0.00 0.00
LA IIE 257 B 0.00 0.00
IVERYSAEIEN 0.00 0.00
JREAS B N % T 74,997.76 83,480.58
AT FEE 750.01 834.88
JSLAH 8 B AR 4% 0.00 0.00
A2 5 3 0.00 0.00
A A 29,376.18 3,718.84
JREASS )2 0.00 0.00
JREASS ] 0.00 0.00
1 3E BT ASA f1A5 0.00 0.00
HoAs 4753 1,124.99 1,252.23
fifi &t 106,248.94 89,286.53
BT # B
S 12,968,557.17 15,700,768.33
A3 B A 2,528,278.70 504,537.14
B & B A 15,496,835.87 16,205,305.47
G R T A B ST 15,603,084.81 16,294,592.00
6.2. FliER
Bhr: g
S 5 AERERT AR
2020-01-01 = 2020-12-31 2019-09-26 = 2019-12-31
—. A 7,473,969.53 861,543.45
(IISUYON 576.03 20,498.84
Horbs £ BN 576.03 20,498.84
g FLEYRN 0.00 0.00
PP SCRRIESRFLE U 0.00 0.00
SENIRE ST IN 0.00 0.00
HABFE U 0.00 0.00
2R (HZR L") 7,471,758.56 698,942.63
Hoe SRR T 0.00 0.00
BE R 0.00 0.00
s i s 0.00 0.00
PP SRR S B 0.00 0.00
P Ll ol 0.00 0.00
fiTAE TR A 7,471,758.56 698,942.63
eI 25 0.00 0.00
3. A RMMEAR ST (415 A 41,293.19 142,101.98




B B BRI A 3 SR A WP R 2020 AR PR
)
405 Es (AR BAHE A1) 0.00 0.00
5. H AN (452K LL“-"IH A1) -39,658.25 0.00
B: = %A 1,821,474.13 357,006.31
1 H AR 297,617.98 83,480.58
Hodre [ 297,617.98 83,480.58
N5 0.00 0.00
2L 2,976.17 834.88
3 S T 0.00 0.00
4. HMU RS T 4,464.35 1,252.23
5.5 % H 1,504,081.66 271,040.17
6. 23 0.00 0.00
Forbe S H TR 4 Rl 7 S 0.00 0.00
7 3R 12,333.97 398.45
=. FlE&8H 5,652,495.40 504,537.14
I8 AT A 2 H 0.00 0.00
9. #FE 5,652,495.40 504,537.14
6.3. FIEENEZFE
B g
5
WHE 2020-01-01 = 2020-12-31
SESE R4+ ECF)E FAEREET
—. WV #HRGE (B ED 15,700,768.33 504,537.14 16,205,305.47
T RGBS A A AR B)
0 CRNTRED 0.00 | 5,652,495.40 5,652,495.40
- ‘ZF’E‘H%@%M%F RS -2,732,211.16 -217,558.37 -2,949,769.53
BENE QAR L5 3151
Hoe: 1.4 HIEH 1,868,018.84 186,801.85 2,054,820.69
2 T EEK -4,600,230.00 -404,360.22 -5,004,590.22
VY. AHA ) A0 AR A N\ 43 B R =
A S HEAR ) FHE D PL 5 1R 0.00 | -3,411,195.47 -3,411,195.47
2D
Fi. WIRFTHEN G GEEFED 12,968,557.17 | 2,528,278.70 15,496,835.87
EERERT AR
HiE 2019-09-26 = 2019-12-31
SESE R4+ ECF)E FAEREET
— . VIR ERRS (EEeE)D 15,700,768.33 0.00 15,700,768.33
= AMERRENE S ER 0.00 504,537.14 504,537.14

e CRIAED




Bk BB R A BOGR 3 5 R A B BRI 2020 SEARER

= RIS A B e A ) B A 0.00 0.00 0.00
BENE GRE D L5 355D
Horh, 1B 4 Bk 0.00 0.00 0.00
2 A [l 2k 0.00 0.00 0.00
LI B S e S NG o v P
ARG IE AR S QP E D DL 530 0.00 0.00 0.00
51D
Fi BURFT A # M GRS ED 15,700,768.33 504,537.14 16,205,305.47
7. BARBRBEHEHEN
7.1, WREEHEZHEENR
SHENL: TT
Fs i H £#i(7T) o B e B 1 L A5 (%)
1| B 0.00 0.00
Horpre i i 0.00 0.00
FEFESEAE 0.00 0.00
FREHT 0.00 0.00
3 | EER A 0.00 0.00
Hrer: figz 0.00 0.00
PR CRRIESR 0.00 0.00
4 | ERMTAE SRR 0.00 0.00
Horr: iz 0.00 0.00
1% 0.00 0.00
IR 0.00 0.00
BUIE 0.00 0.00
5 | ENRELRTE™ 0.00 0.00
Hodre W= R ) SRR
s s e 0.00 0.00
Temmis TR 0.00 0.00
BAT AR & AT At 11,378,508.38 72.92
8 | Hith 4,224,576.43 27.08
&it 15,603,084.81 100.00

7

BT UELARRR, 2UZME G0 W fefr e Rz . AR MM b SR 3

BRI G IRIEE . FRBPGRE,

HARE O ARSI Bk R) -




7.2 WMEBREAT I RIS

7.2.1. REPRETIRIBARZRRAAE

Fif 128 1 B - i

BB R

RAE

A

3SHEE

BRI 2020 AEAEEER A

SHENL: TT
g | ikl ARHE o i B 7 1A L AR (%)
A | R BRI 0.00 0.00
B | Rk 0.00 0.00
C | il 0.00 0.00
B 0 R SOKAE
D — 0.00 0.00
E | &%k 0.00 0.00
F | fitRMmEE 0.00 0.00
G | zd#ish. GEAIRELL 0.00 0.00
H | fEfE gl 0.00 0.00
G R RS BER
| Wl 0.00 0.00
J | &Rl 0.00 0.00
K | =k 0.00 0.00
L | S AR S5 R 55 0.00 0.00
M | BRI IR R S5 0.00 0.00
N jﬁj RBEAN A FL i PR 0.00 0.00
o R RS B A A AR 5 0.00 0.00
|4
P | #A 0.00 0.00
Q | DAEMESTAE 0.00 0.00
R | Xt tREMER 0.00 0.00
S | %& 0.00 0.00
&it 0.00 0.00
722 WMEMRATW I RIERERERERELHE
SHENL: TT
172K 5 AfHE (ARH) o J 4 B 1A LU (%)
EEmliAA R 0.00 0.00
H P AR 7 0.00 0.00
TH PR 0.00 0.00
AU 0.00 0.00
4xfil 0.00 0.00




Bk BB R A BOGR 3 5 R A B BRI 2020 SEARER

PRy7 DR i 0.00 0.00
Tk 0.00 0.00
HRBR 0.00 0.00
HLE Rk 55 0.00 0.00
A 0.00 0.00
725 Ve 0.00 0.00
H“it 0.00 0.00
E:

DL E53 2Rk A BRAT AR TE (GICS).

EEP R ETATEINEZ: &




B : oAt B B R

3 SEAREE BRI 2020 SEEE R

SHEBAL: T
e 2R &

1 L5 PRiE S 4,223,808.10
1.1 Horp: BIRAE G IRAIESE: 4,223,808.10
2 RECIESRIE K 0.00
3 LSRR 0.00
4 o7 A 4 21 ) 0.00
5 PSR 768.33
6 J A ER R 0.00
7 FoAb G 0.00
8 R 2 0.00
9 oAt 0.00
10 &it 4,224,576.43




	1、基金产品概况
	1.1、基金基本情况
	1.2、基金产品说明
	1.3、基金管理人和基金托管人
	1.4、信息披露方式
	1.5、其他相关资料

	2、主要财务指标、基金净值表现及利润分配情况
	2.1、主要会计数据和财务指标
	2.2、基金净值表现
	2.3、过去三年基金的利润分配情况

	3、基金份额变动情况
	4、管理人报告
	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、托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见

	6、年度财务报表
	6.1、资产负债表
	6.2、利润表
	6.3、所有者权益变动表

	7、期末投资组合情况
	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
	7.2.1、报告期末按行业分类的境内股票投资组合
	7.2.2、报告期末按行业分类的港股通投资股票投资组合


	附：其他资产构成报表

