M IBE TR AT | SEG T E E I 2020 FAE RS

A B e-E A1 S EES R EEIT R
2020 FEFEERE

2020412H31H

EEEHEN: WAPRBHERAF
EEIEEN: BRBREFRBFERAF



M IBE TR AT | SEG T E E I 2020 FAE RS

1. ZEE&=HBR

1.1, ZEERFR

e Sigik BB E AR - A B3 1 SHEA T R R
e SJY346

Y (SN THi

AL WAEE 2020-05-18

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 29,474,577.64

FEFHHN 2025-05-17

1.2, E&™RitH

BB B FENSIE FE AR AR T, JESREGE . KIS s -

A7 S BT AR I SR G SR Y SR IS . R TR D B
LW ENRHE, RIEERREIEY, BRI
FRAL IS, AR, R I M . TR
B2 IUH i ORI, BRI AN, BRGSO
SRR EI IS (0 s g Je B AR, AR E ST BB AL
A A TIENE. BE RS RS, HE R
WEZ G AR, B RPN, A AT 4R AR
P fpe KA o

BB 1B A OGRS . IS5 T, R BERH LI
AR AR, R R A, B S A
TEARXT BB S, DUBHRI BT 10 Rl 9828 5y N E ki
2. RS ORYSRNG . DASEART R WA B o A i, 455
BORK ARG AR 7 mMECE, SeirhERCaHN
FELR IR IGNS PIERME ,  JEEEX HEIE 1 R SRS

3. BHRERZ Z Hng: siaiimtEds i, A Lk 50,
HHAIE 500 YR 300 Fia MU (A5 9 A G, (ERIAE 5 5K

s
At R (1)
AR RA CRiFD S0, B RBA WA RE
GIEADS TR o e o
R 25 BEJ19 C4 (R \ C5 (Wl AR HE# (e i A B

2 PATS TRA RE 0 AR 7K 52 B8 FAR T 77 i ARG S5 20 R 3 B
N2y




M IBE TR AT | SEG T E E I 2020 FAE RS

1.3, ZLBHEANESITEAN

mE EEEHEA EETEAN
7 Pl > 1%7AN
TR S S PR A AR S
BR 4 7l
- 44 PR YL
fi5 129085 K & LTl 0592-3273105 021-38917599-5
RN = : - .
o HL 1~ I 4H rdghzg2@163.com tgrxp@tg.gtja.com
ZR
. ‘ o [ i) [ E B
; JEB X B R 213 2
VE ML BB XEH AR 169 5 13 2 RIG K B 618 2
Ik JE T S X BR G 18 SRR BR A | L T i X 7 o
2 Hity 28 B 669 5L 15 19
IS IS 2 361000 200041
HEEAREN Mt W
1.4. ERHEEBEFR
1.5, HARMEXER
i E 2 FhosHahk
SIS SIS P FWETHIMES AT Rk @ & 10
VE Z X 669 S iE LT3
AV | ERE SRR A RAR i@fﬁﬁg%@% SRR
VE Z X 669 S iE L
S A R IR A I i

18 1%

2. EEMFER. ESHERILFRELERE L

2.1, EETHEEMY SR

S0 1) Kol A0 i A

2020 4 2019 4

2018 4F

A S P A

10,578,200.77

0.00

0.00




M IBE TR AT | SEG T E E I 2020 FAE RS

AHAF]E 11,475,183.33 0.00 0.00
PR s fdE AR 2020 FK 2019 K 2018 FK
AR A ) B A 1,666,061.73 0.00 0.00
H it 43 e 3 4 1
ﬂg R GEoT B = A 0.0565 0.0000 0.0000
HoR R4 i U5 77 32,632,918.37 0.00 0.00
o HHHA A BT 1.1072 0.0000 0.0000
KRR 2020 K (%) 2019 K (%) 2018 4EK (%)
RS B KR 40.72% 0.00% 0.00%
2.2, BEE&ERERH
HEMKRRE | WShBER | LS BERER
! (%
e FEHLEC) 2(%) BSE) | 2TAREE(%)
e 40.72 - -
H 34 & AR 40.72 - -
=24
e
FHE KR = (R B E- 0] RiHE D AR BigE
MAEE IS K R RERE R B E- FAEE R B ED) [ EEE R B dE
KRB DA A S BEE AR R, —REEE NS E2107.
2.3, TE=FEHZLSHFESEER
. FhEEH | WEEKk | BREERX | FEAESE P
Baras B RIBUSER it
2020 4 0.30 | 8,842,373.29 0.00 | 8,842,373.29
2019 4 0.00 0.00 0.00 0.00
2018 4 0.00 0.00 0.00 0.00
3. BEEMRHTENIE M
B

0 ST <5 3 A0 A

18,000,108.33

e 75 01 300 170 5 < 53 U 00

11,474,469.31

Dol B TS0 I R < B ] 20 0.00
575 ST 1) B < e 0 AR SR A (A Bk /b LA 3581)) 0.00




M IBE TR AT | SEG T E E I 2020 FAE RS

| IR AR S L 29,474,577.64
TE:
k4 BT H T4t B, I DA 4 R a7, H A 2 4 40 RS B ik 15 A 2k 4 4 201
LI

4. BEA#ME

—. 2020 4 CTA CEFHIAT) Mgk

2020 FEHEE I T YA AR RS 7 UK R, SR H S TR P T E
CROBHIK” MURR TRSZEL T SRS T, RIS CRR . “uET. R e, 7E
AR AT HTHR T, RESETE = i E . B TCE i R A B O RS I AR A R
B = KP= i RENHE RS0 &, B KEIRUEAR FIHIfERVNEREN, =i CGRIE Z2EH4
WAEATMETT S . 2020 SRR E P R DAL, BEE IR BB SRS T R R A AIRA . 2948, 2020 4
i3 K sl 2 IR G R K

A2 2020 42 12 H 31 H, &y BB KB, FBRIET& i BT ALy 68 4, 7R
PN SR REE. A, BE. BRI T RPN TESIBRIRSITE (L.
Fr) ARG IFm FEARDG IR, a2 52 Mt R, W RBIR M T AT, BaTh
W (Z KRBT Mg (CRER D .

2020 SR T I BAA R I —AFFT “ V7 B, RN i RE T, RS ‘v
TR, KBS BLE R, B A R AZR E SRR ERIE S0% L b, FUMERIIRZE, FE
TFERIT 36%% 300 Ju/Al (2950 SEI0/MD, ERTE GFER 3000 15 27.2% NG . ahfRiEs
ARG ST 2019 45, TR “Z X7 DRt e, JUHE, —FAEARREER P EA
BUR, FEIX “RiRE” —4EH, CTA CEEEHITD 75 KBEs) T %7~ He B ThREE 5 il [ 4 8% 8 BT &
P WIRETFIEA BT ik -

TETM S RIER ST, Sk B8 P fh i E A DI K . DUTEIE ™= St i BORE AR - DA TSR 3w 7
59, Fopt [F]— 77 i R A B HHZ RS . 2020 4, TCPEIRR 7 SEYITE N 1.1382, 404 2.0105
EFE G 76.6%, FEEER KA 4.1%. B 2020 £— H 4 SLAGAN, HiAb 10 A G ¥s28 A
FERE Gy W s, ARG KEF] 15%0L b, e Ko4i-1.2%0h N . ZERE &5 2.5: 1 DLE,
PR TS 3. 1 U E. WEARSFE T ARRE, 28 “ZMF. 207 g s
Rtk — B SR 40 NULE, BT 80%IEER MRl . FERE TS S RS, AR R HLIREUAR
Ffcas, a0, SB—ZEREEM. =R USRS BN o otk RER, 77
T BB R ARG T IR R (B2 AT, TR R R

L2021 SEHATR TS R

B BN M HE S TP~ I i e 32 A B, FRATTEE S OGTE 2021 4R [E K AT MR s IS LRI CTA
T SR B G b

2.1 TRmish A

IR ARG N I B 2 i, — ULk e IR . KR, 2020 4Bk
B K TE A SR — 4 “l B AR P2 bik. RS T, 2020 4% 58 M. I O]
BHTHTARA, HAEIT 2008 5. B F P v 0T I SR IR AH 4% S, 98 17 X 48 5 1) 7 T S
WL, B GE, WECS T MBURIERBZE, {H 2021 4108 T S RESL, B T2
TR RE BN AR, SEAL T BES BRI SR, AR DT TIOR8 W ki, A BRI FE IR 2




M IBE TR AT | SEG T E E I 2020 FAE RS

AP SERS . 7EAERIE TSN RTIE T, B EEF B LR, R mEESES, RmiEhn
B RS - B PR AN AR 7K T bk A b 78 ) 53 - 45 R AE B - R - B BT, IR
LA TR R R ATHE T CPL. 1 HL, MEANREI I s [, ARA RS
S E], AR AR RS A TARAT, B B T HEsh A RRE S E R I . R ESRE TR AR
SRS MR 7T, BRI R ERATE . ik, 2021 FERshtE g sErs, M5k s
GEAS R TSR, AR KEB /N S TS5 R 2 35t

2.2 CTA Wi R EVIERFEE 1T A B R

HARMBHE B R SO, ANE R BRI TUL 20 W 1T, T B S AWENEL T,
R MG R I BT, FRIER T — 2 /A IEHETH MG . 2021 4 FR4E, T
DR B AR GRS, HET RIS T &, IXRERL T, ks 00 2 2 4 4k S 4 Ry
B2 R, MEkras GkHD Bk SR aE sk, 5 ftFh i) Fak Hors h IR M p) i S0 9 7k
1M 2021 R T T AR, BETEEHIER, ST NE G BUR . CFED, X— rNEfiE
F P REAR s T DAHER oK, [RIRHANAR B0 sh 2 A TR FEE M7, ITECR 2 M aRAT, Al
R EGTHA TR N5, MCURT ML LR R ” RGO BRIy FAT IS
WA, AT Bl I (] HERS , X R AR T] BB 02 I o DRI b 3 ] 5 60 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 .

=. CTA KBS N+ 5/~ H Bk 4

HEATEA G HA “T+07, “Z2XH 7, “Mf BT HHLE] 7. “aLaRaIE” Sk,
REMRITE (CTA) R AE LR EEFEMERMRA. Fef, HiftaMHdEEs,
BE7E G & IR E R, BRI, BRA . AR, R BERERE e R . R R R SR
a, IV B EBGR AR AR IATE . EAUR TS, nER B TR BT, 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 B2 K, fE5 s
— BE PR B R AR, JUH B LR, FTIRI S RS T, (AR 2 mT B AR AL
BRIV P BT T MRS W R A AT N, BAE YRR, 54k, TEEZBORESIT,
=g o Lt R . DRk, B R, AR 2 Rl AE R SR v S 1 T A IC B L 5
KR, SIS SN, KRN S i ahtE, AR 5=t b X — Rk rE
TG AR B, BRI, S 2021 4F (B4R, FRATK R Sy . G L BRI . AR
P, &5 il B DR AR FE A S o AR AL, 7ESRIS LA IRER “ 2%, ZRAMMZEE” 4%
AYERER, T R AIMEE R/, PREF ‘it B

Tt 2021 4EHEH FIBOR SO sh R, SINAFHEK N KHERZ ), £ 7Aoo %
FERM. fERCE b, B ARCEE S IR NAMEIRS) T, A e 2 kBRI E, 1
PR L, DLPIR 300 BEFR 2 SkICE N, BLEAE 50 5 AE 500 By B 0 AS [ 0 RURS 5
ERNG, T BRI 2 kA, &SI E S AR AR E AR T Tk, &R
Sk, BRI AE S0 doe P (ERELZED, DAREHIA . 54, TEEBFE A (A il
HTJE, mamismth s Bl EFRERT, FUMET A, BE. ERERSNE
JEFHEAL, FEGLARTI R PP E G . AR DT SRR R, TR e AR RS
O RMR AR, B Pk ot 42 R e & Lu il

G, ERSGIERF AR, SRR IRA “ORIEIRR” Rk s B A SRERHE, KK
PRI S E A AR RIS, Wi, 2014 SE4+T, 15 B bl K k. 2020 4 “v”
FIERBESN, 2021 WK EAELENE, ER AT T, X AR KB T AT RR8: R




M IBE TR AT | SEG T E E I 2020 FAE RS

| BEF, CTA S UbRAT RIS, JERTBUNTEH IR

5. FEEAMRE

5.1, MEMNFEEITE NEHTEHILEH

5.2, FEEANREMNFESEBSIEEMTRE . SETHE. FiES RS
GLHT LB

53, EEANFERFRETIMFERENENASL. EHRONTERREL

6. FRMFHRK

6.1. EEAME

B g
B AHIA 2020-12-31 LEERK 2019-12-31
B
BATAER 34.17 0.00
SR 24,229,798.84 0.00
17t ARIIE 4 8,634,451.50 0.00
28 Gy Mk b v 0.00 0.00
Forp e 0.00 0.00
BB % 0.00 0.00
(e any 0.00 0.00
PR RIS 0.00 0.00
R BT 0.00 0.00
4 St 7= 0.00 0.00




M IBE TR AT | SEG T E E I 2020 FAE RS

SR B A i 0.00 0.00
IESCIEZ3 75 B 0.00 0.00
VA& R BS) 0.00 0.00
IMLdiveil] 0.00 0.00
JSZH H R 0.00 0.00
T E BT A B e 0.00 0.00
Hopth 527 0.00 0.00
Pt 32,864,284.51 0.00
SRR E 2R AHIFK 2020-12-31 LEEXK 2019-12-31
i fii:
FLHAfE K 0.00 0.00
52 5y 1 4 il 47 £ 0.00 0.00
17 4= 4 b 75 0.00 0.00
St [ ) 4 i 7% 7 3K 0.00 0.00
AR STE Bk 0.00 0.00
JEAE IR [l 3K 0.00 0.00
A A BN I 178,272.50 0.00
AT FEE 1,782.74 0.00
JSLAH B R 5 0.00 0.00
LA AE 5 3 0.00 0.00
R AZ A3 48,636.76 0.00
JREASS ]SS 0.00 0.00
JREASS ) 0.00 0.00
1 3E BT A9 A5 0.00 0.00
HoAls A7 53 2,674.14 0.00
fifi &t 231,366.14 0.00
BT # B
Sl 29,474,577.64 0.00
Ko B A 3,158,340.73 0.00
SRy Sk 32,632,918.37 0.00
Gt R T A B AT 32,864,284.51 0.00
6.2. FliER
Bhr: g
S 5 AERERT AR
2020-05-18 = 2020-12-31 2019-01-01 = 2019-12-31

—. A 13,314,410.86 0.00
(IISUYON 9,763.34 0.00
Hor fERREUR 9,763.34 0.00

g FLEYRN 0.00 0.00

P SCFRRIESR FLE U 0.00 0.00




M IBE TR AT | SEG T E E I 2020 FAE RS

DN 4= =3 T (N 0.00 0.00
FoA RN 0.00 0.00
2. FE R (HZRLLPIE D 12,470,640.22 0.00
Fodre BER TG 0.00 0.00
St a g 0.00 0.00
R i s 0.00 0.00
PP SRR S B 0.00 0.00
pitcnd ks Al N 0.00 0.00
fTAE TR 3 12,470,640.22 0.00
JEE R 0.00 0.00

A RMEEU R (55K A
“IHA)) 900,413.52 0.00
405 Es (AR A1 A1) 0.00 0.00
5. H AN (452K LL“-"IH A1) -66,406.22 0.00
B: —. %A 1,839,227.53 0.00
1 H AR 380,859.56 0.00
Forr. [AE EH O 380,859.56 0.00
Ve 0.00 0.00
2L 3,808.67 0.00
3 S T 0.00 0.00
4. SRS P 5,712.86 0.00
5.5 5 % H 1,437,446.73 0.00
6.H 23t 0.00 0.00
Horpre S TRI 4 Rl B 7 S 0.00 0.00
¥k g 11,399.71 0.00
=. FlE&8H 11,475,183.33 0.00
I8 AT AL 2 H 0.00 0.00
9. #FE 11,475,183.33 0.00

6.3. FTEEMNREFR
B g

5
WH 2020-05-18 = 2020-12-31

SESE R4+ ECF)E FAEREET
—. WIWIFTH #EN G GEEEED 18,000,108.33 0.00 18,000,108.33

T ARG E RS A R R AR B

He CRIIALED

0.00 | 11,475,183.33

11,475,183.33

= ARSI B 5 A KR R E

T . 11,474,469.31 525,530.69 |  12,000,000.00

BENEL GRE D LS 18 1))
Mo 134 Al 11,474,469.31 525,530.69 |  12,000,000.00
2.5 [1] 2K 0.00 0.00 0.00




M IBE TR AT | SEG T E E I 2020 FAE RS

VU A e B < B A N 20 BO A

AR S AR G E R L5 1] 0.00 | -8,842,373.29 -8,842,373.29
2D
Fiv BIRFTAE#EN G GEEEED 29,474,577.64 | 3,158,340.73 32,632,918.37
A RERT AR
| 2019-01-01 = 2019-12-31
LRES R4 ECRE B ENEATT
—. WIWIFTH #E G GEEED 0.00 0.00 0.00
T RIS TR BN A S A AR B 0.00 0.00 0.00
e CRHEIFRLED
= RHAEE S AR B e A I B A 0.00 0.00 0.00
BENE G E D DL 538D
b, 1 4 HI % 0.00 0.00 0.00
2. G Al K 0.00 0.00 0.00
DU A A ) e A AR A N 23 G R
ARG IE AR S QP E D DL 530 0.00 0.00 0.00
F1)
F WIRFTEEN G GEEFED 0.00 0.00 0.00
7. BIREBEERAEGHEN
7.1. BREEFETHERF/N
SHEBAL: T
Fs mH & #(7T) o B B 1 BB AR (%)
1| BGERHEE 0.00 0.00
Horre 8% 0.00 0.00
EFESEIE 0.00 0.00
BeHst 0.00 0.00
3 | BEias it 0.00 0.00
Hrp: fiigz 0.00 0.00
B SRR SR 0.00 0.00
4 | ERATA SRR 0.00 0.00
Horr: iz 0.00 0.00
R 0.00 0.00
AR 0.00 0.00
BUIE 0.00 0.00
5 | ENREERHT™ 0.00 0.00
Fodpre 07 3 R0 ) SE NGB
e o B 0.00 0.00




M IBE TR AT | SEG T E E I 2020 FAE RS

mmWH LA 0.00 0.00
7 AT & ed 24,229,833.01 73.73
oAb 8,634,451.50 26.27
&t 32,864,284.51 100.00

T
BT UEARRR, SIS G W feff R %z, AR M T 57R1E
BUFBYL S IRIEE . BRMUGHE, BRI LB MR

7.2 MERRZATI RO EREA

7.2.1. MEFRET U REFABRERRAES

SHEBAL: T
g | ikl ARHE o i B 7 1A L AR (%)
A | Ak BRI 0.00 0.00
B | Rk 0.00 0.00
C | il 0.00 0.00
AT T, R ROKE RS
D - 0.00 0.00
E | &%l 0.00 0.00
F | fitRMmEE 0.00 0.00
G | lisH. CEMERELL 0.00 0.00
H | fE1E fEgol 0.00 0.00
GRS B ER
| 5l 0.00 0.00
J | &Rl 0.00 0.00
K | ik 0.00 0.00
L | FBTAIR S5 RSl 0.00 0.00
M | BEEERR TR AR AR 55l 0.00 0.00
N ;qu\ PREE AN o Fh e i P 0.00 0.00
o i&ﬂ&%\ 16 3 AN At Bl 55 0.00 0.00
P | #A 0.00 0.00
Q | AR TAE 0.00 0.00
R | 3tfb. 1&E MRS 0.00 0.00
S | & 0.00 0.00
At 0.00 0.00




M IBE TR AT | SEG T E E I 2020 FAE RS

7.2.2 MEBREATI T RAOBRER R ERRAS

SHENL: T
1725 ARHE (ARH) o J 4 B 1A LB (%)
ELmliA R 0.00 0.00
H P AR 7 i 0.00 0.00
TH P 0.00 0.00
eI 0.00 0.00
4xfil 0.00 0.00
R JT PR 0.00 0.00
Talk 0.00 0.00
FRHEAR 0.00 0.00
HAE 5% 0.00 0.00
A 0.00 0.00
5 e 0.00 0.00
At 0.00 0.00
E:

PA b3 R H A ERAT AR E (GICS).

l

a2

SEiE S en

RESIEIMER: £




B : oAt B B R

M IBE TR AT | SEG T E E I 2020 FAE RS

SHEBAL: T

e 2R &
1 L5 PRiE S 8,634,451.50
1.1 Horp: BIRAE G IRAIESE: 8,634,451.50
2 RECIESRIE K 0.00
3 LSRR 0.00
4 o7 A 4 21 ) 0.00
5 PSR 0.00
6 J A ER R 0.00
7 FoAb G 0.00
8 R 2 0.00
9 oAt 0.00
10 &it 8,634,451.50




	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

