NKERBREITSHESE

2020 =

p—t.
=N
l—a

512

=R T

2020 £3 A 31 H

HEBEHAN: NEERESEHEFRAH
EETENAN: XVETEROERAT
HREXHHEE: 20204£4 A 22 H



MeA RN B R & 2020 5 1 TR

BEFUE NOARAT B A PR A FRYE A S & &5 RIHUE

§1 BEEHRR
AN [ 2 AR 25 R O AP AE BT AR 19 S MR B T R,
Sk 3L P A EOSTE  VER PEA 5 B  RHEA B J AT

F 2020 4F 4 A 21 HE T A#HE

I S Ehs . HERIINBRA GG FENE, RIEERABEAEEERICE. R FIHERR

B -

He BN R VA LARSEAE T L B0 BT i SR IS PR 8 I3 4 3877, (EAMIRAERE B — 2 &L
BN STFARILRREI . AR, BB R0 BB GRS HT B 4H B A

e AINEEE SRR e

AR M 55 SRR A I

ARERE 202041 H 1 Hi2ZE 3 H 31 Hik.

§2 &R

FL G THRR MR
7 A TR -

4 F A 001820

5 5 Y 001820

A (Y LT
e Cile sy VeS| 20154 11 H 5 H

R IR B A AU A

44, 072, 585, 284. 76 {71

BB H br

FE DR FF 2 B 7 KR RS AN = s PR AT B N, 1140
SRR 257 L U v R 50T R4

WRIEZ WIS FIFGERERR, E 5B
WAHE AN FIRPIRGESRR, AL bR
SRR EA BT A AT ESRR, AREES

R RS RS TR H A
el REs gk DRIk BRI 2 PP B SRR
TR,

b 4 A i i ARG R @ EAE AR (B
REG NIRRT EES, BT UEHF RS T IR

RS 38 R AE Bz A, LTI A R T XU MK T B i 4
TRA IS M BRI 4

AL UN MAF RS E AR A

EEEAN PONVARAT B 3 A BR A 7]

e & E A e WMAERREGET A NAERRHGEHB

N IE I A 35 P RIFR - -

T A AE SRS 001820 001821

INER e A RN - -

)

PR k)




MeA RN B R & 2020 5 1 TR

@ 34 B 5 ui A8 S AR - -
W R R 8 4 3 4 B0 AU A 40, 798, 206. 96 15 44,031, 787, 077. 80 1

§3 EEMFEMESHERI

3.1 FEMERIR
Bfr: ARt
F B % Fe bR WA ( 20204E 1 H 1 H — 20204E3 H 31 H )
WA RN A WA RN BT B
1. ARSI 214, 667. 30 265, 720, 544. 81
2. AR 214, 667. 30 265, 720, 544. 81
3. BIREEE B ™A 40, 798, 206. 96 44, 031, 787, 077. 80

T AW OSBRI RN . Betlias . HARIN OR S et ARSI ) FHER
RS HIAREL ARE A e dilead n EAY A et AR silas, T iRmiisike
RIAHER AVERZS, I, A Setra2eshiieas %, A 2 Sl as AN A A i) B0 & .

3.2 EEHERI

3.2.1 AR5 Wi SR HUFE I R KI5 R LS LB W 28 R A LR

NA TR T A
s | TRk | I EE | BRI
et =@ B2 | mkuxe | axmgze O © | 97@
RN
I 0.6422% 0. 0008% 0. 3366% 0.0000% | 0.3056% | 0.0008%
N4 TR TR T B
PRI | Bl | LR | LRI
et ® B2 | mikaaze | mwmgze | OO | @@
EER=N
A 0. 7023% 0. 0008% 0. 3366% 0.0000% | 0.3657% | 0. 0008%

T AT B H S5 F e A



MeA RN B R & 2020 5 1 TR

3.2.2 HESEHFREMURES RiHHER R F23) KI5 FRENL S R Ml s %

B LB
AR BTN A G RTH (R R e b 20t b i M 2 R £ D SR S e

14.92%

13.43%

11.94%

10.44%

5.97%

4.48%

2.98%

1.49%

0.00%

&

[ B =T )

=1

T ;

~ @
o o -
I'é [{w] I'b
- = =
o o o
[ I = B

— PLA A IR AR R R P RO R — B

0 T 02 A | d b
018-01-13

04
2018-08-10

(o]
—
'
=+
=
o
—
=
(o]

2015-11-08
2016-01-2

-

(o]

o kO Tl e b R 2 e i 2

> £




MeA RN B R & 2020 5 1 TR

P44 K i DY TR 4 R TH (R R e b 20t i M R £ D SR S e

16.14%

14.53%

12.91%

11.30%

8.07%

4.84%

*: 1.

2\

&

2015-11-08

HHE R I IER# 2 3) 2020 42 3 H 31

7

=
oo
.
=]
=
o
=

[}
[}

-
=
o
-
=
I

|— BRI R IERE B R TP RO e —

H.

== ==
—

[ ]
(o]

015-10-1

(o] [} [}

-

(o]

S kO TVl i b Rl 2 e i 2 |

[} (o]

,.|
£
-
£

_> £

IR YRR MHIREEE SR WIE, AEEEECHINA 20154 11 45
H% 2016 £ 5 [ 4 H o 26 ML AR A SE G % 01587 e B H BT & A SE 6 6 [RIAE 1 Ee 9] R 1) &
KRG GTH S EBEH .

§4 HEAME

4.1 B&E2E (RESZLE/N) i

w4

EAREEREEZEIR

UEFF Al

IR H

B AEH

FR

WL

A

1T B ft
77 R
A AE 7
PR M
ek

20184E8 H
10 H

6 4

2ot i, PIEMAIE AT ER AL
B P PR 2w [ E Y e AR
WEFC b1 MR BT T
e Sz Ny
5E ST A o B R A AIE 5
B A e T e AR 1 BN
R m Mg & 542

b=l
H

=




MeA RN B R & 2020 5 1 TR

¥ B,
Sl
iE 77 & %
Ee ke
23

[ 52 W ok
e i B

o, R
& MW
HF 1R s BE 1, b AR A
L 2L, DTS e R 2

TS i, B
® B4 [ A 3 5 R BT, 2
Tmi%ﬁj IF 4 R L 42 B IR /A 7
B gggi% ?gﬁﬁﬁ f?giZH 06 | ARG, XA
§ﬂ§;% B TAE S 4 Ve e o e
1 S RS Gt

AN AVA >
. RER 70 % e A S B M o B
% M5 e

p=a o o

JB At 75 A
K it 3k
7r Bt A
s

e

Ao

L BRGFRAUEIR S IR KBS (RS HIRIEARRD SEAERTHIIAS (RS A B AERD .

2 (TR H IR RS A RIA M H GEE SO TR S A RERIEMT R EZ H (&
SRR S, AR H R A R E RIS g 2 H

3. “UEZFAMVAERR” $ LSS BT BT AL S IR BR 5

4.2 EEAXRE A RSB VEMM T F 18 5L 3

AR N, AFEGE ARG T GEFRB R EE) LS TS An N . (4R at
el aF) MEAMSGEREMIIE, AFWEEM . B3, BUE T,
BAE TSR RN E B AIE 3 e 57, e NEORE A at. AREHIN, ek
WA AH REMAE G A F R E, JTodiEE . REATE S & R AR B0 T 5 G 0 B A
ANFIZERIAT A BHESRTREN . B AR G IF S A h Sk &8 TN 2 AR PR 2R S fit 4
SR AT A IS IILRE H U] B B < & R 40 58 IO BEBE U, 8 P NAE R SV T A
XHAHE R AR AT 52 S AU AT R




MeA RN B R & 2020 5 1 TR

4.3 AP E T

4.3.1 AP 5 H ERIHATENR

AN, AREEHNRALIE GEFRE %) GEFRRESEHAF AT
IR TR B A FMSRHI S IE, WBRER WHFEHT BB Lo 3IT. WEHT
FEEEIATRAER, BRE A S Z R ARy, DRI E I EvE a2 =) XS 2
A A A B AN B R A A B ARG R E R TS, WA BT Z R AR, B
AR TR,

AR A A R R 2 S AR AT S I, RABUE R AT 28 5 I 1 L o

4.3.2 RERX BT ANET UL
AWEIAN, DNMEERREAEZERZZ S FTA T H R385 A B0 BIA 38 5 &
I ZAE S 2 H A B 5%HITE DL, AR KB R] BE FECAN A 1A 55 FNR) 76§k 1Y 7 8 A8 2 10 o

4.4 RENE ST R KB E TP

— B, RBEAEHEN, BB KSR KR E1, T MBORARSE SERA R L, SRR B
ezl HRIERIE AT, BORTESE. BRI, AAGRE R mTistEm ettt IR E
M o bl e, A NS 1B B R i et .

4.5 WEHHAE SNSRI
AR AN A RN TR T A FIFE S AHE I T RN 0. 6422%, AR5 M 4RI IRT B
B 3L S A AU 25 20 0. 7023%,  [FIHANE SR LA L HEUR 25 2 N 0. 3366%.

4.6 |EHNEESTFHE ABBES T HERERH

T
§5 BEAESWE
5.1 MEMWARRER=HEHEMN
7 I H SH ) di A B AL (%)
1 [i] 52 YA 2 $5 R 26, 506, 216, 243. 14 51.75

¥ 7 13|




MeA RN B R & 2020 5 1 TR

Hr, ik 26, 506, 216, 243. 14 51.75
BRI ) -
o 15, 886, 953, 970. 44
2 SEN IR 4l B 31. 02
Horre S Bl 1 SEN B B
IR S Rl e
ATAEER RN &5 T44
3 ?%”ﬁﬂﬁ AN SR 8, 623, 377, 106. 25 16. 84
it
4 | HApthir= 201, 483, 734. 72 0.39
5 | &it 51,218, 031, 054. 55 100. 00
5.2 #&5 WES5 BIER B A
F5 TiH d ISV PR E A EL ] (%)
1 |2 HA A5 Bl ) ik o R0 15. 86
Hodr: SEWr B] i b -
e |BiH SO0 | HEEEFHIHER S (%)
2 [3RAE BAAR AT [0 I i % Ax A0 7, 135, 749, 275. 24 16. 19
Horre ST [m] ) % - -

VE: AR TP T3 [ R 58 A 00 o A < W7 R ) B AP D 5 T P A L R B R B 1 L]
ffa] B2, SRR AS TS .
55 1E B i B S R AU T B & 7™ 13#E #9 20% 5B

AR 30 A R S A A5 L BT ) % < AR AR S i < W 7 1L 20% )1 DL

5.3 ZEREHSFHRKBR

5.3.1 BRA S TR KRWIRERFE 5

i H RE
T IR BB A A1 R AR IR 84
W N SR A S TR IR e | 88
N BRA S THRRIRRIME | 71

WMEB AR A S FHIRRIFREN 120 RIFHL
AR WP R R AL B T BB 120 R

b=l
H
b=l




A ST

M4 2020 5 | ZRERE

5.3.2 MEHIRBTE A ST T RIFR A7 Ll

= - B HARR BT = AL B A | S IBR AT AR A B E
e P35 4 FARR B (%) S ()

1 30 RLAWY 41. 28 16. 19

b FIRAAFGIRLT 397 ] ]
KPP 2453

2 30 K (%) -60 K 13.25 -

Horp: IR 397 ] ]
R ENH 2 A5

3 60 K (£)-90 K 12. 11 -

Horp: RS 397 ] ]
RIEBNH 2 A5

4 90 K (%)-120 k& 9. 66 -

Hrp: FIRfFEIHEIT 397 ] ]
RPN H 2 A5

5 120 K (£)-397 K (&) 39. 46 -

Horb: FIRAAGIRHL 397 ] ]
KPR EN 2 453

it 115.76 16. 19

5.4 HEM N BB A S TR KFEET 240 RELHHA

A A B AL P IF R AT IR R A 240 RSO

5.5 MEWIRE G MM RN GEFR R A S

FFe i ol PEREA (B 7 B A T R E R )
1 K fii 77 429, 567, 883. 24 0.97
2 | ST - -
3| &Rz 3,328,992, 743. 90 7.55

Horb: BURME SR 2,007, 967, 066. 44 4. 56
4 | bz - -
5 | AT R BT 2 4,089, 773, 956. 83 9.28
6 A T 30, 191, 180. 42 0.07
7 | FENLARER 18, 627, 690, 478. 75 42. 27
8 | HAth - -
9 | AIF 26, 506, 216, 243. 14 60. 14
Lo | FURAEBEIEIL 397 Ri7 B B

PSR STer




MeA RN B R & 2020 5 1 TR

5.6 M EARZ MR A G2 & T P13+ E LR/ HEF BT+ 42 B R A 40

o e \ - e S o G RaE |-
Fs gAY g | ffiFdeE (k) PR A Or) - ”0
tefl (%)

00 T B A

1 112009070 AT 5,500, 000 | 544, 399, 689. 52 1.24
CD070
15 b 83T

2 1520065 jt[?%ag; 5,000, 000 | 505, 815, 754. 75 1.15
20 TARAT

3 112091092 TREAT 5,000,000 | 498, 714, 850. 30 1.13
CDO16
20 FiHARAT

3 112016024 BT 5,000,000 | 498, 714, 850. 30 1.13
CD024
20 FiHRAT

4 112016064 T 5,000,000 | 497, 891, 657. 47 1.13
CD064
19 F [E 44T

5 111904065 AR 5,000,000 | 496, 590, 415. 39 1.13
CD065
204 1T

6 112018051 HILET 5,000,000 | 495, 048, 557. 53 1. 12
CDO51
20 FiFERAT

7 112016070 T 5,000,000 | 494, 938, 830. 02 1. 12
CDO70
20 b AR RS

8 112093452 {ﬁ?jZkFﬁ 5,000, 000 | 493, 959, 619. 79 1.12
#R4T CD040

9 170209 | 17 EJF 09 4,700,000 | 474,501, 192. 70 1.08

10 170205 | 17 EJF 05 4,400, 000 | 440, 237, 768. 47 1. 00

5.7 ‘T M 5 PR AL 1 € I 2S5 E K =

i H i 5 175 190
i35 3 P AR 5 P R 4 6 HELTE 0. 25 () —0. 5% (A1 3L 0
5 39 PRl 2 52 ) e v L 0. 2067%
A5 3 PR Al 295 52 ) S I 0. 0834%
35 HA PR A H i 255 1 4 6 1) 17 P 3 E 0. 1284%

5 30 PO S Al 8 B BT A8 (ELIA 3] 0. 25% 1 0L 5 A
5 PR A o A A B B PE 248 (ALK ) 0. 25% 0L

B P IE A B R R ZEHEIA 2) 0. 5%1H L UL B
545 1Y A R R TE (i 24 BE R 256 LA ) 0. BRI

5.8 & HIR LA AMHE G ES T #E AN EF BRI +4 B SCRIESR R R
24|
ARSI G AR IR AR FFAT B SCRFIE SR

10 7 13 W



MeA RN B R & 2020 5 1 TR

5.9 BB AAWE ME
5.9.1 &M RN

ARFEGATE R AR BATE, BMEAER RSN AR TIIR, $2 IR S2hRA 24 H TR RN & .
5.9.2 AFEEHFHIRT TR IS RAT EAA I Z B VA R DL A 57 /550 1 1 B
KRB BE AT 2R RAT AR, JER AT IR A B A w) A e & i) H AT —4E A
SR TR TSIl AL G BB T AARAT B SUEZ57 R HE B TR SRR 3 ¥ G A R
A FMEK.

B 2R R R RAT A, R WHAR R AT T2 A4l 0 1) 57 58 T A A A 2 g o) I AT — 4
N2 B ATFETT AT HIETE.

5.9.3 HAME = HI R

!

5 £ L)

o
d

A RIE S -

I YSCUE i Sk -

MR R, 171, 483, 734. 72

A ER D R 30, 000, 000. 00

Ho b SGR -

R -

Fott -

O N[O |W ||~

it 201, 483, 734. 72

5.9.4 BRA GG MHERHAD ST H#R R
S LR TN NS P o P | ES =y Pl T R s R R AR o

§ 6 THAEZESHHRS)

B

i H WA RN T A MA RN T B

e 15 B HAT) 3 4 40 B A5 40, 103, 384. 03 | 30, 285, 702, 026. 39

e 15 A A ) 2 4 i R D 4 40 355,490, 075. 72 | 21, 609, 247, 343. 67

e 15 HA A ) 2 4 S UE [m] 473 400 354, 795, 252. 79 7, 863, 162, 292. 26

e 15 A HA AR S 4 4 B A 40, 798, 206. 96 | 44, 031, 787, 077. 80
VE: A AE AR BT R N, R (R A i A

§7 REBFHEANGHABEAFREBREAEEST 5B

T 577 2 5 HI T oE () | AZS4EH (T EH =R

1 HI | 202041 B3 H | 40,000,000.00 | 40,000, 000. 00 -

2 B | 202041 B 7 H | 90,000,000.00 | 90,000, 000. 00 -

%11 1 13 0



MeA RN B R & 2020 5 1 TR

2020 4E 1 A 15 | -40, 000, 000. 00

3 sz ] F1A ¥ -40, 000, 000. 00 -
| 202041 A 31 949, 043. 52

4 AN S F1A g 949, 043. 52 -

5 Hlg | 20204£2 A5 H | 70,000,000.00 | 70,000, 000. 00 -

6 Hl | 202042 A7 H | 90,000, 000.00 | 90, 000, 000. 00 -
2020 4E 2 A 13 | -40, 000, 000. 00

7 sz ] F2A ¥ -40, 000, 000. 00 -
2020 4E 2 A 26 | -30, 000, 000. 00

8 sz ] F2A ¥ =30, 000, 000. 00 -
1 202042 H 29 1,729, 787. 22

9 AN IR S F2A ¥ 1,729, 787. 22 -

10 Hl | 202043 34 H | 90,000, 000.00 | 90, 000, 000. 00 -
2020 4E 3 A 10 | -50, 000, 000. 00

11 sz ] 3 . -50, 000, 000. 00 -
2020 4E 3 A 12 | -30, 000, 000. 00

12 st ] 3 A . -30, 000, 000. 00 -
2020 4E 3 A 13 | =70, 000, 000. 00

13 ISz 7] 3 A . -70, 000, 000. 00 -
2020 4E 3 A 23 | -35, 000, 000. 00

14 st ] 3 A . -35, 000, 000. 00 -
2020 4E 3 A 30 | 20, 000, 000. 00

15 FR F3 X 20, 000, 000. 00 -
2020 4E 3 A 31| 20, 000, 000. 00

16 FR F3 X 20, 000, 000. 00 -
| 202043 A 31 1, 370, 497. 68

17 ARSI §4 F3 g 1, 370, 497. 68 -

it 129, 049, 328. 42 | 129, 049, 328. 42
E L. “TTHBEIY NG H B AR ILH .

2 DIASE a7 o H a5 e o it, B “ 20N BB il v A S8

§ 8 MBI H PR HMMER(E R

8.1 MEWNE—BRERFFESMHTHHIEBIEET 20%HE R

T A 5 e e AL 1 L

T AR R 2 e I

Yok .
e et || | e
ol e | mwmsy | 00| 00| | e | gt
%12 50 3L 13 i




MeA RN B R & 2020 5 1 TR

77 R KU

ARF G AR N R DU — B B A R S i B L A B BOlIL 20980 T 0L, AN ARTIRAT K
i

VE: 1. “HIGEE” f5H. 54 HRE SEEE & A O .
2. TR AL Sy A [a] 4 SRR BT A O A b /O 1

8.2 WMBHREFERRNWHMEERFE
T
§9 BEMHHEHF
9.1 £ABCHER

1y o IR B 2 A R ST ) S

2. (KERBHBMTHEEEEEFH)

3 (MAERBm BT M7 &R EITE 10

4y (XK T AE S U )

5. FEEGEH LS RALLT . BRI B BT

6 AT A A P IR 2 R R R AR AT 3R R 2% T2 75 S A

9.2 i =
HEEHAN, RELE NI AT

9.3 EHE AR
B E T E

SEEA

po
U\Q

SRS BTN HEMEE (http://www. xgfunds. com) B [E], BEE MR 2L
NIV AT R R

i

EAUE

MFERESEHERAF
2020 4E 4 A 22 H

13 7 313

=



	§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 报告期债券回购融资情况
	债券正回购的资金余额超过基金资产净值的20%的说明
	5.3 基金投资组合平均剩余期限
	报告期内投资组合平均剩余期限超过120天情况说明
	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序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
	5.9 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


