KEBHIBRRBEHIEFRERES
(LOF)
2020 £E55 3 2

\7U

R

2020 4£9 A 30 H

HEBHN: NEERESEHGRAH]
EETEN: XURITROERAT
WEIXHHER: 20204610 A 28 H



)3

AR RIS (LOF) 2020 455 3 BEFIRG

HEFR

RS EHANWEE S MEF RS R B RBOCE. R FUEMRIR B KN,
TR LN BRI FSENE L AERR PR AN T8 A ARAE AN ol B 54T

HEFE NPT R A PR A FREA S G S RPUE, T 2020 48 10 [ 27 HER T AMRE
I G5 AR R ERIU R A ARG EAN R, RERZN AN ERICE. RSERRE K
B -

B BN R VSRS F B ST 00 SR U BRI 32 P i 97, (HANPRAESE & RE B A

FE MR WSUFARIAREIL . AN, BT AR BB SR NAT 40 B A

e S AN AR LR

AR M 55 SRR A
AR HIE 2020 4F 07 H 01 HigZ 09 H 30 Hik.

§ 2 e 7= Mg

FE & RIRR Weh ARG (LOP)
M iR A =k

& AR 163402

i 3iii 28 5y A XA 163402

J 3t A8 5y AR 163403

LS (W i RZTERE (LOF)
SaA A M 2005 4F 11 A 3 H

T IR I A AL A

32,526,992, 434. 22 {1

Bt FLAR

AHE g B AEICIR IR GO P K AT I e il , SN ALG
WSe s RO fe R VR ARG E P 20 5 o BT A ) s A SR B A
PEAE DA BRI RIRE, S DA ) DS T 38 i ) $55E

RV
Fay

Il o

AR e T R 34 73 (R 4518 St R O R BT IR s s MR
EIREUEGH TR, WNAFR NGRS Tl RTEBMN %
AT AT, S A EIE RGN . 72 e Y SR IE S
BT, ARG EEIE COAEEREE I AT IE SR AT
A7, AR R e M B AL A AR R A 26 T B SR e B B i
.

Mk & Lk ifE

YR 300 F8 %X 50%-+ HHIE E {5 5 £ X 45%+ RV AT A 2 X 5%

IR A 2 5 I

AT SAEIR A RIS R P T om IR b KU, s XUz, s
145 (B ™ o BXBTHE RIAE i S e i, e fit
R RS PR K M, 5T K S e A R BE T I A L
I3 i 7 XS -

PAIE B G E A IR A A

%200 k121




WA EIR S (LOF) 2020 45 3 ARG
EXSi N SAVARAT A R A 7
§ 3 FEWMSHIrMEESFERI

3.1 XEM &
R
H (202047 A 1 H-202049 A 30 H)
813, 217, 805. 22
3, 069, 219, 058. 99

AR

B RS R=Y A wis
L AHI 2 S 3
2. AR

3. AT 2 35 440y AUAS 1) Sl 0. 1083
4. BRI & % 1l 29, 147, 786, 629. 17
5. ARG B E 0.8961

1o A C eIt fa 2 e AR BN . #eBtlieas . At OS2 el A shii s
BRAHOR B AR A, AR Dy A O S aiii s in_E A 2 Fe div (i A2 sl e
ISV BHEAR A B R NINE S 5 G 5 s A (Biltn. R s [l 2% . 2000

2. frid
PR BERFR ), NG SEBRI R AT BT R T

1) 1

3.2 &R EHREN
3.2. 1 AREMMESHHFUSER KR RS FHIN S Rl 25 R A L

%5388
HEEK R | BEBKER | gt -
i Bt o TS 25 R O6) @—@
® WEZQ | HEIREERG ‘
HEEZ®
HE=AH 14. 42% 1. 50% 4. 66% 0. 79% 9. 76% 0. 71%
I ESNNH 29. 67% 1. 25% 10. 77%| 0. 65% 18. 90%, 0. 60%
A4 43. 39%, 1. 27% 11.79% 0. 68% 31. 60% 0. 59%
o2 =4 73.53% 1. 22% 18. 39% 0. 65% 55. 14% 0.57%
ok TAE 113. 60% 1. 08% 33. 10%| 0. 64% 80. 50%, 0. 44%,
H3E4 4
2, 182. 84%| 1. 22% 236. 46%, 0.85% 1, 946. 38% 0. 37%
GRS

3.2.2 HES A FERUREES RTHMEMKRZZ) LIS RS s fE i
B LB

FO3T o o121



WA RS (LOF) 2020 4E45 3 B

WA EIRE (LOF) Rl i EIE K 3515 [A) b 45 bh s ik Ml 25 32 ) ) S 4
padnd =l

2250. 00% ﬁp}
2000. 00%
1750. 00% ﬂ(‘J
1500. 00%
1250. 00% MMW
1000. 00% pﬂfﬂvd" o
750. 00% s
500. 00% W
250. 00% A/‘/_\ PeT—
0. 00%
g8 3§87 g2 aTs2yes
A N R E R EEEEEEERE
- T A S A T T T T T T - T LY S V" N
S 8 8 88 88 &8 &8 &8 8 &8 & &¢& g8 & & g g
|—)—‘£$ﬁ§€“ﬁi§ﬂ% (LOF) Rt EIBCE — HEBBWEES (LoF) RihlEiElmas

T 1. AHERITICEREZE S 2020 42 9 H 30 H.

2 IR QBB TR G ANEF B S (LOP) FEEE R WAE, AEEECHIA 2005
F11H 3 HZE 2006 4F 5 7 2 Ho B ISR AL G 25050 M B H BT & A& I RUE R
ELAG SR ] B 45 9% 2H & 1 LG Y T

3. 3 HAthtets

?EE: 360

4.1 RELE (RESEENA)

§4 BEAWRE

s | g |EAESIESEIR AL —-
FIRAY | BERY | FR
Bl . ‘ s
— @?ﬁi;@&%ﬁé%géﬁﬂﬁﬁ
s AT FEATI T R . M AR
K4 RBERNFRERIES (LOF) RE&4F
WAL @\gﬁﬁﬂﬁwéﬁ\%éﬁﬂﬁﬁ
%ﬂ#ﬁiﬁ%2mw¥mﬂ - 16 4 %ﬁ@%ﬂﬁ#&ﬁ%ﬁumqgﬁﬁ
[ 28 H N A SRR IERNE SRR 4
- HAGH, MAFSHREAET (i)
o ﬁﬁ&ﬂ&ﬁ%%l%%éﬁgﬁﬁg
SR IR F R PR R B . DAt
P ) STULR AR R SRR,
_ AFEAF(20204E 7 H 2 B 10 4 2k, PHEEE ISR A PR A
T eaH H AL AR BTN, YT

%470 k1201



WAV A (LOF) 2020 4E45 3 ZRAE4R 45

AIRAFRT, ERE RO
PRAFWIFT G, MAERERIESE AR
AEBIFLRL BIFAE K,

AnFk
B NE
AR
FE R G

BT
k= T S REL 445
Dy TREEML, RO Rk

NFATITF B . M4 S5 28R
. S | 20177 A | 2020 4E 7 ﬁBEA a’TT‘iE ﬂj:’j‘ 7 SE 7 \&/tb
Irit 124 |ATNEABARE SIS, Mo

MAeFk| 130 6 H o R
ﬁﬁzﬁ S TR PR IR A RAE SR 34 (LOF) 2
LT,

RETIE
Eagaze
&
(LOF)
e

1. HRSFRBUEIR S IR (RS IAREAR R sEAERTRISS (RS A B AERD .

2« IR HIf RS G R4 H GE&marn AR &2 1) 8 mE R ERE 2 H
(B RO JE I ERE2 M), BERMEAFERFE R EZH.

3y “UEFFMMLAERR” 42 NFHIEFF B . AT T S5b S5 AR IR 5

4.2 EEANRE A FESZ/E - TEH KU

AN, AREEEHNEME T QEFRR BT ER) LSS tannl . (%4t
BRRA RIEF IR TS (LOF) HEERFD) MHAM RE IR E, KB WEEM. B
R BE T BUE TS i RN E BRI I 57, e R A AR 2t .
AAREHIA, FEERFEEFEHAIRENME A FRNE, TlEEM. RIBTEE S FAW
BAR A e AR AR 2 479

4.3 NP HE TR

4. 3.1 AP 5 HI ERPATH M

AN, RIS IR GERIRREEE) |« GER RGN 7 AFAE
S AR SR SA R RHRHIEESEAE, MARBHRAL WHor . SRR, 5347, Abksi
PSR ATERANK, FR S PRS2 ARSI AT, BRI ARG . A K
PEFRNT A w] B A R THA B AR G 2R 22 AT Gt IWANIEI (R A FE 40 i 22 e ORI . =5
SREMAERATHFEE.

AR P 2 W R 2 g M ST AR AT S IR, RIS AT A2 5 SR 1 L o
% 570 k1271



WA IS (LOF) 2020 B4 3 BEFIRG

4.3.2 REX BT RRIR TS
AIMEWN, AAAEARRAES 55 AT 7 H R 58 5 RSB 1 058 5 &
S AZAE S 2 H SR S%EOL,  ARAIUR] HE - EAN -T2 5 MR at Fs (6 57 158 S 1 Dt

4. 4 5 M A2 S B RIS RZ RO AT

=FFEMTHBEIR, BT IR, Mo s M ERIIHRREE . RSN, AN
WRIAFE— A EB™IR R T o, 56 B SO IR IEAE T4, T BE & 56 R B D ilik, A
H R A AR T A — e . (E R N B il B, KTFIREAAAR KA
AT, BEANERESE A RE, (BRMEA EAEFIERNEEN. BRI A 5
FAAE R, ERBAARTIZR SRR IR B, 25 IEAE MR B mi s i8 A Hiok,  BIE B —
RPN, BB B v A HEBE AN AT TR ZERS A IRINER eI (0 FHR AN T 3 I 22 Uk 5
I KIE, Ttk Eils.

AF AR IH FA IEAT N2 1A],  H G RE R TE 4 77 A8 5 1K) 28 7] AL B4 B AT
W, FFEEAME S WS LSRR E, £ L AT P L2 (e BT, D Bt B
fH.

4.5 |REMAZES SR
ARG RIS BUREA 0.8961 J6; AR B SMPIHEIE KR A 14. 42%,
SRR ER RN 4. 66%.

4.6 MEMARSTAE NBERES B E P& U

x.
§5 BEAEHRE
5. 1 REMRESEHEHMN
U FL B
e 5H S8 G i (g/)’m I
1| RS 24, 260, 048, 108. 43 82. 70
Hodr, 2R 24, 260, 048, 108. 43 82. 70
FHEHRE - -
[i] 5 WAL 2 5 4,929, 715. 00 0. 02
Hr. fiik 4,929, 715. 00 0. 02
TS FRIESR - -
Dird R e - -
SrRbATAE PR - -

6T I o121



6 | LNIRES R 90, 000, 000. 00 0.31
o SEWT LRI 1 8N R A 4 il i B
F
AT H & A1 4, 815, 832, 075. 75 16. 42
HoAth %5 = 165, 743, 448. 45 0.56
&it 29, 336, 553, 347. 63 100. 00
5. 2 EBRIEAT LR ER LS
5.2. 1 MEFREAT VR BEARER BT HE
. e . EHE P REE
fe e ARIHE GE) Eg%’g )%
A ZZ\ *4(\ tl:&\ @i“ﬁ | -
B Rk 2,231,108, 411. 25 7.65
C |l 11, 081, 253, 763. 75 38. 02
D |HES. B BRE oK AR
VA4 4,344, 125. 00 0.01
E [ 56, 978, 814. 01 0.20
F o {fita izl 2, 326, 383, 708. 23 7.98
G [RidisH. CaEAHgEOL 1, 506, 237, 859. 50 5.17
H  {EmEAEDL 46, 773, 219. 42 0.16
I 5B % BAAYE EEAR RS
N4 457, 428, 328. 51 1.57
J &Rl 1,518,911, 935. 58 5.21
K | 2,808, 010, 743. 53 9.63
L |FH G AR S5 AR 55 195, 739, 473. 41 0.67
M BFEERE R AR AR 55k 162, 402, 355. 00 0. 56
N KF. IREEAN A FE 5 B - -
0 |ERWS. B EARS — -
P |HF - -
Q | BA MM TE 809, 870, 323. 34| 2.78
R 3. RE G R 1, 054, 605, 047. 90 3. 62
S |&s - -
&1t 24, 260, 048, 108. 43 83. 23
5. 2. 2 MERIEATVHRRBRERERERERHE
E: T
5. 3 ML HARIZA SAME HHEF = 1#E LB R/ BT+ 2 I 2w B 4
. o _ BT e
FE | mEmfm | REsm | HE B | ARRE Go | T . )@‘E 2
1 601899 Loyl 362, 008, 4352, 226, 351, 875. 25 7.64

BT O 121




AR RIS (LOF) 2020 455 3 BEFIRG

2 601933 TR T 209, 406, 850|1, 639, 655, 635. 50 5. 63
3 002352 i =428 i 18, 430, 524]1, 496, 558, 548. 80 5.13
4 601318 H ] 22 19, 263, 013|1, 468, 997, 371. 38 5. 04
5 600048 PRF = 91, 074, 385|1, 447, 171, 977. 65 4. 96
6 600031 =—®ET 56, 408, 944|1, 389, 744, 616. 16 4. 77
7 000002 7 BHA 48, 566, 694|1, 360, 838, 765. 88 4. 67
8 600703 —2GH 47, 307, 5221, 155, 722, 762. 46 3.97
9 300144 K2 56, 054, 986|1, 016, 542, 944. 64 3.49
10 000786 e st 31, 160, 139 962, 848, 295. 10 3.30
5. 4 MEHRZBF M RAAFREAE
o
e e Rl At G Eﬁiﬁj o
1 eSS - -
2 JAT YR - -
3 SRS - -
Horp: BURME &R - -
4 A5 7 - -
5 A Ml A g % 2 - -
6 O R - -
7 AT (] RS #f57) 4,929, 715. 00 0. 02
8 [i) A7 R - -
9 HAth - -
10 | &t 4,929, 715. 00 0.02
5.5 EBIRIZA AE HE ST = 3E HLH /MR R BT B8 s B B 4
R T
s (e AN E] flixraf | HE Gk ARME o HHE L
(%)
1 113009 IR AR 46, 180 4,929, 715. 00 0. 02

5. 6 WMEFARIE A RME G E S E B/ EF R BT 148 B SCRRER R
K
TE: AT GAIR T WA ARFFAT B SRR SR -

5. T WEHIRIE A SME 5 E ST E LA RN R RT T4 52 & R85 B4

T

To

5. 8 WMEHIRIE A RME G EE T HE LA KM HEF R BT LA BGER R B4
E: AREARREARRFFABGLE

8T I o121




WAV A (LOF) 2020 4E45 3 ZRAE4R 45

5.9 MEMRFE SR H KBTI 5 & 0L Ut A
5.9. 1 MEFARAIE SR KB A 1 At 2 B A
T ASFEEAIR T WA RRFAT IR W02
5.9.2 AESHHBIIP R BB EBER

g BT AN R T ARG HBER, St A E .

5. 10 ME AR A ZEE T B I B FUR KR 52 & 0L vt A

5.10. 1 A E AR T BUR
I 2 A B T AR 4 R Ja L, MU A E

5. 10. 2 $R A IARA T S 1 ) B 5130 B2 b A4 2 B 4
T AR SAMA AR RS A E UG

5. 10. 3 A3 H R R BE -
E I A B T AR 4 R Ja L, MU A E

5. 11 |BEHAHRE ME

5.11.1  AESEHRHATTRIEFRETERARRR S HIP I E T ILE A
&, RERGHS HI—FERNRBATER. LTHHER
TR BB HIRTH A UESR R AT B AR H I AT 1L S, IR HRAE SR & 4t

B —ENZBATFETT. TS

5.11.2 EEWHENITZRERTHENEESSFRME NS EBRREE
AT BB NI A4 ISR AR Hh 2 < [RDANGE (10 6 8 P 22

5. 11. 3 HARKE F=H %

Fe B4 EH ()
1 P RIES 2,545, 311. 89
2 |BICIESRIE FOR 1,422, 606. 43
3 BRI -
4 |RICRLE 671, 144. 12
5 RIS 161, 104, 386. 01
6 |[FHAhRYEK -
T RS -
8 |t -
9 |&TF 165, 743, 448. 45

% 9T k121



WAV A (LOF) 2020 4E45 3 ZRAE4R 45

5. 11. 4 AR FEA HAL T # BP0 ™ e 555 A 40

A ; _ S

BE | mERE | toesn A oy | PESEPSE
el (%)

! 113009 | 4,929, 715. 00 0. 02

5. 11. 5 REIHAR AT+ 48 B FE A AE FE Uil 52 PR 00 O 4t BA

o | mre g | TOOERHAMARNE | SBevr=Tr | BRI
FE | B BRER ) HEB | B
=&y Nriy
| 600031 =—&T 289, 384, 000. 00 0.99 :j<”<fL%?”“
H 27 R
e REERZ B
2 300144 W 85, 300, 000. 00 0.29 7
* IR
5. 11. 6 BB H A& MR FHAh SC Rk 3 2
BT R ARRKF, DDz 5 &1 (6] fefi e B2,
§ 6 FHMAEESHLHES)
BLT:

T T SIS <y L

25, 785, 058, 599. 89

I ST Ta] i <5 5 FR I 0

13,912, 759, 749. 57

Ual: T ST 1 < B B 450

7,170, 825, 915. 24

DLL =T D

T Y1300 ) 5 < 7 20 AR SR A (73 20000

T SRS Gty U 0

32,526, 992, 434. 22

TE: SN/ HWE AR BUE IR P ETE . B N3, S /e (e A 025 e et A 80

§7 ZEEENHERRERELEEHAN

7.1 RSEBEAFH AR SHBENIER

L VARG

e T B A A
SEE

14, 187, 003. 41

35 330 1) SE N/ FR O U A,
il

0.00

i 7 39130 18] 52 /8 (R A7
il

0.00

e SR A B A A
S

14, 187, 003. 41

S IR R A S 1
LS A L] ()

0.04

o100 4 12 51



)3

AR RIS (LOF) 2020 455 3 BEFIRG

T SN/ FRWE A BUE ZER BT BB N, S /e [ e 3 05 e et A 80

7.2 H&EEANZHEARERE AR S5 WA
e ARGE ARG WIARIZHEA TSR ARGIITZ S .

§8 MR EE PSRN MEERSR

8. 1 EMIN BB R EHFEES LML BIBGEL 2058915 5L

- AR B P AT B S b A AR B AT B4
" S0
» 4 A3 :

! ) 153
A e | mmms | OV e BEL wmm (e o0
= SOWEE 1] il hE G
Al IX ]
W ) ) ) ) ) )
#
A
A

72 AT R

AT AR I AR B — RS E A 2 B A B S0 I 20900500, M R AT
ﬁﬂlgio

e 1 CHIERE BE BRI, BN LA S B R 0 B A 15
o
2+ CREEME A BRI A S B R A 0 AR R

8.2 MR E HUR MMM ERFR
o

89 REXMHFBER

9.1 HEXMHER
L A IR M e AU A J2 5 B S R SO

2. (e EPARERATNERRER S (LOF) #EEAF)
3. (MAEEARRREANERIE LS (LOF) FLETHID
4. AMEFERLRIBETIEFRE RS (LOF) HZEUHE)

5. EEEHSSERALE. BN F =R

o11m 3L 12 13



WAV A (LOF) 2020 4E45 3 ZRAE4R 45

6 AR TP AE A R I 2 i AR A TR (A T T SR A

9. 2 FFTHCHY
e Rt UNNIE o =P N(OP) Vs 71 [

9.3 EFH R
WRE A EFREESETNEEEMYE (http://www. xqfunds. com) B[R], BAEE ML E] N 228
SEHN. BEFRENDBAFTRBRER .

MIEEHESEHARAF
2020 42 10 H 28 H

o127 3L 12 7



	§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
	3.3 其他指标

	§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 报告期内基金的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
	7.1 基金管理人持有本基金份额变动情况
	7.2 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


