I FIZE 7 5377 RE S 5 B Sk < 2020 4R 28 3

T EICA A i RUESR R R 3 4 2020 4R35 3 M E

2020409 H 30 H

EEFENMBEESEHEARAT
HEEFE N LHBRITROFERAF
wEEH HEH:2020£ 10 H 27 H



B2 7 RUE T B S & 2020 456 3 R

§1 EERR

B o BN EFH o LEFRRUEARRS il SRR B RC . = T YRR Bk
R, SR AR LS L R I R e B M AR AN B A T AT

B e NIRRT A A PR A A RYE AL A RHE, 12020410 H 26 H 54
T AR WSS FabR ERIA A S EENE, RIEEZN BN RR
0E R ERRR R BN .

B BN RS LAURSEAE F - B R 5 1 S U A R o FH 2 4 B 7, (HANPRIE
& ER A

&AW SHF AR ARRRIL . T K, B 7EE B3R BT S mT
-4 R 5 AR 2 4 O A S U I A S L T

AR IS TR R T

A BIE 202097 H1HA&Z 29 H30H 1k

§2 H&T RN

B4 TR W R 57 77
Wy TR
He4aF A 005854
A o AR
Beeia el RAR, FFigR
EE&aFAERH 20184£06 H 26 H
T AR R < A0S i 499,963,252.611/}
et FEFERS P XS AT~ 8 AR E 3K
o Hbr

PR, BRIEET IR PR

AFE I ZMAE G Bk, AR
FEFSANGL TBGR DY A5 T8 B o S AT,
LA RN AF TR R . &S
MRS TR AE RO o AN Sk Gy AL & i s i,
FE7> Fr A W [ N M R BRI 35 T I 26
Pt s EH L AF R ZIRBLAMETZR T3 B3R 58 555 ]
AL E, BB e KRR LA
MEHGTFRERE, SEHEHE AWAIE
R Tre AT AP [/ s S = I T - pring e ]
SRS, ESRBCRA I s kAl |, LA S
s -

B2, 12w



WHEIEA A6 7 AR S4Bt 3k & 2020 4575 3 TR R

b &t Bk FfigrG (et REla R
AREEG R E, HIUXES '34&}%@?
Thmiigis, KTREMESARS

MU Nl RSB b e EMEE
U2 A A
A== UN JVF 368 ik 4 A PR
BEEEN TLIVERAT I A R =]
§3 X EMF I MESHERIA
3.1 FEMFEHR
A NRMIG
FEMFIER W5 (20204207 H01H - 20204209 5 30H )
LA O S I 2 4,799,828.43
2 ASRHE 19,169.60
3NV 355 4y A5 A TR 0.0000
4RI 5 1 E 526,125,853.33
5 IR H G Bl A 1.0523

e (Db e b SR A IR AW ESE 53 S TR, T AP Sebrlieas AT 24K
TR AT

QA eI fia 2k S AR ON . BB . HABIRON NS A fe B AL EIED ) FHERARSC
WG HIAE, AR A sl in_ A 2 se a2 shiic et -

32 BEHERI

321 EReMPuREHEKERL SRS LR EER R R R

N%

IR B ;k%{té

o E | | B o
e KD %ﬁ%ﬁ e 2 l@@% O-@ @-@

i) ® Pt 22

@
ik =1H 0.00% | 0.05% | -1.48% | 0.08% | 1.48% | -0.03%
N VAN M| 0.16% | 0.07% | -250% | 0.10% | 2.66% | -0.03%
ot £ —4F 3.01% | 0.06% | -0.09% | 0.09% | 3.10% | -0.03%
i SRR 10.24% | 0.06% | 3.54% | 0.07% | 6.70% | -0.01%

e (1) e b SR A IR NNWESE 53 S8 TR, T AP 5 Sebrlieas KT 24K
TR AT

30, 12w



WHEIEA A6 7 AR S4Bt 3k & 2020 4575 3 TR R

QAT SR P higiE () fREukat .

3.2.2 BEEEFAEMUNRESE RTHHMER K ERRF) R I 5 RS B #2422
BT

B SRR IR SRS R HEE R RSV E R R h S E R E
(2018506 H 26 H-20205£09430H)

NIS/6/26 08119 2019/329  2019/813  201912/31  2020/5/% 2020/09/30
— PECHSE — lstass
VE: (W)AIES &A% H 92018456 26 H ;
QQAFESECH G FAERH RN H; SRk AR CHR, AESHTE I E A& HEERAM
FHIRER

84 HHEARE

41 FEEZE (BESELE/NH) RN

el

My | ms I A .
WL B

I | B

HERFAR G Pt
ﬁiﬁ%ﬁ’* EHENFF L E

g AFEGH | 201846 ) 2 B, WEES. KRR, 2
"ol senzm | A26H 01645 I\ U it 35 4 B A

PR =], FEAE R i o i 2
2, PUEEeaH.

—_ A4 | 201849 _ 5 B HEKS TS+, S
A H14H 5TRREAR. TTEER

AA

o4, 12w




B2 7 RUE T B S & 2020 456 3 R

., AF] AR A A R AR B A
] AL 7t AN R R A, e
Vg s aiA) BEERARARGIFLS)

SHE [ 5 i 5%, % KFinancial Engineeri
i 10 A ng Source Inc. &R 7L 51, A

i i & B A PR A A
EWCEE R . T
B AT [ e U A B
HRL B Sa M, Jo R s
5 e A PR A A B E U s
H A e A R T, DR UE
75 0T PR A A B A =) ] e i e
Bt = E S ME . 201848
HIN I8 5 &8 HA TR 2
Al AT A [ Y s R B
1 S 7 A 5 B

E: O)FEEREEEGLH, TR G S RAEMH, B 5O 2 7 il e
s H 3,

QAFE R S, H R AT B AR H 0 0 FE AR 2 =) oS RIS H AT AR RS 3
)UEZF ML SCEMATIE 2 GIEFRAL ML N 53 BEA% A PR ANED HIH SR AE

4.2 EEAXHRE N ARSI FE T E B ORI 3

AN, AEEHN R (PREANRIDNEER R e%) « (e
BREEWHEEHINE) « (ATFFRIEFRGESIEEEHINEG « (DTSRI
AETF AR B SR TE R BERLE )+ & RIAHA A ERNERL. B TR
FAE, RIESHER BT, e m i R s BNEE H 3 G 5, RN A%
Bt M 12l b, OB B NSRBI a, AT R A H Z e BT A
m AT N

4.3 A PRGTRHHA
4.3.1 A P32 5 BERIBAT 00

AT B H N DOMEB OIS, S0 T s & BN 4 23R AR 22 ) B 58 P S
B, BIEA TG PATHEL . 2wl 4% 10 P AR AUA &R, B ERICBE . E T
Ao EE AT AL A~ F RS IR B BURBEAN AL D) AT HRREAHIR B, SAT S AL 5,
L T P G B, MR MR G T, BRBAEH =T A1
HIAZ H PATHLZ

IR, A F] D AR A A 7 S35 BT B YT S8 1A 00 A B RN ZE Gy 3 4%
S NE Y o G S M w2 S 3 1) W5 % P D R SR e e P/ (T 53 S e /Ay A ER S VRE OB~ 2

5T, 12|



B2 7 RUE T B S & 2020 456 3 R

b SR AR IR A R AL AR F AR, SR . BV SRR 2 5
I, LA VAL A BN AR RIS 0 T A A, T AR BRI 2
BRI . ER VAL S RS . BURBINFROSERE L, TRRAE B ATF, %
ISR AT R VR

AT TR TTRIAFAE RN, JF(EAE 5 REIE LR I AT SRR, REA
A HPRIAT . TR U P AR S USRI, RIS I R
PR R ERITRERRFE, 2 HER AP T TS 21422 5 i S0HEAT T 42 S HLATIA 21
CUGHAH, R

HE I, ARSI T GESR
W) R OB G A A T A S L
SR T M 0 2 5447

REEBTHAT NP SGHERSR
, KRR H

A
WA & TR AEIE T A 1AL

4.32 REZBHIT AN E R H

AN RN EEE AN R B A A 2 18] (58 442 WA S in B AL A BE B BEATHIE 25 150 %
MR B A SR I o3 [ 52 5 B A ) Bkl — e A G AR — 2 5 H AT IR 158 5
G SRR T KA (e S R A 0 7 B REAT S RIS By 1), U 2 2 ) L3 ™ A o At O B R
.

AW HE N TR E . ARG A, AR E 548278 B E:
BB G AR KA R H &S GEE GRS RSN s, AR LR
R I H IR 17 B R 52 5

L HAUFIE LR Frp R, DRSO, RGNS EZ SN
WG] A BI85 G R B R Y], AR S EARS Mg~ E A E A ek

RISEN, TRAR R IUAS I AL W A AT N

4.4 |5 BNEE PERE K MIEE S

2020437 %, BB RIIESS, WaiRmy M L, MHimRIm T K, &
% BG5S F

FEARHARL, FW HOFEA T2 M =, 3T RE— D LGRS . PMI
JiTH, BT AR RN TR R IR AR RF ARG . PPHRECIE — P RO, X SRR IR &
LoUT I D MBS TR IR R . W 27T, KRR BRI T A 7 (P R G L 1
RV PRSI SRTES H 5 1E . R BE U7 T, MB35 0 =g id, A7 H I IReEE T B4,
(B REET , ARRR-M2AEARAE3T LAY R, X i iR 4 M s 7 o

BORHME, BMBEGREHIKE LT, 2N TEoF MM €k . HARK
AU A, B BRI A RIS W RE I ZERF . AT 130 B 50 B
B8 T UK T8 FA TR & = P ot i 7t B I i ) 2 22 A

HemAE, 3IFEREMNBIOER, ERMBGKIERLNERT, B&hss
EHMERR, TR 4ERFAE 2P HTIRES

6T, 12|



W IEIC A2 g RIE SR %

ot 4 2020 58 3 FEEE

e L HEERIEAT, 3FEMIME TR, GUrmmi eSS S AT
EHRRBYIE. BEEE, G RBAE 217 REEGAE=FRRIRIRREFEA
Y0 S A P ot e L, [ N 3 P n 38 1] Ay LU 451 P4 2 S 50

A5 MEHHANES VSR
BRI WIAR @I R G 2 S A3 81.052370, AREHN, EE&0FirE
HAK ZN0.00%,  [F) A 57 bl ek vHE A 2 R N -1.48%

4.6 MEHNESTFEANHBEESEFE = #ETE A
WEIN, KREERAGES20N TIEH RS OHEA ABERN#200 N 5iE 34 ¥
FE AR T-5000 75 T 4 It

85 WHHAAME

51 EWREE B =HEHE M
e 5iA S0 oy B4 5 0 7 1 B A
(%)
1| Bt -
Hrr: 5 -
2 | HEeHEt -
3 | B a1t 528,690,886.50 90.16
Hrr: fize 528,690,886.50 90.16
B SRR -
4 | REREEE -
5 | &RTA IR -
6 | EAREERHT ™ 47,696,311.54 8.13
Hodpre S =R ) SR )
A AR B
; ﬁﬁﬁ%ﬂ%ﬁ%ﬁ@ﬁ 636.684.06 011
8 | HAhwir= 9,373,294.22 1.60
9 | &t 586,399,176.32 100.00

5.2 |EMAR AT WA RKBEEREAHE
5.2.1 |MEWAREAT LA REEANBZRRAS
AT ARG IR RIS -

AA

o7, 12w




B2 7 RUE T B S & 2020 456 3 R

5.2.2 MBEAREAT I REBBERRBERRA S
AR AR WIR AR R A L i BB L5 58 P o

5.3 MG RRIEA SOUME G2 G ™ 3 E LU RN RO BT+ 42 BB R W 40
AT ARG IR RIS -

5.4 MEWIREBIF M 2RI RELE

" . o 34 B PR 1 E EL A
Fr e 525 2 i A RMHEGE) R
(%)
1 e e
2 AT
3 SRR 60,489,000.00 11.50
Horp: B SRl 40,327,000.00 7.66
4 AT e 41,043,886.50 7.80
5 A 4 3 B 39,958,000.00 7.59
6 Hh S 377,179,000.00 71.69
7 Al E g (AT A Hafi)
8 EINIZES: A
9 HiAh, 10,021,000.00 1.90
10 &t 528,690,886.50 100.49

5.5 R EHIRIE A SOME 5B S T 38 H R/ HERF 8T T4 B B R I 40

e o s 2 | HEERRHEL
s | A {77 4 PR Wi Glo | ARmEGD |
7 %)
| | 10180114 | 18:HfL LMTNO 500,000 | 50,865,000.00 9.67
7 03
739K L%
p | 10180078 | 18IFEASEMT 400,000 | 41,152,000.00 7.82
3 N002B
g | 10180182 | 18 EBHEHMT 400,000 | 41,008,000.00 7.79
1 N003
A 5
4 | 10180052 | 185TIHEMTNO 300,000 | 30,846,000.00 5.86
0 02
5 (1)0180115 égq:ﬁgﬁmmo 300,000 | 30,546,000.00 5.81

5.6 G WKL A SCYME S 2 B AHE HI K/ INHERF IR 48 B SCRAIESF B B 40

%8ﬁ7

12 T




WHEIEA A6 7 AR S4Bt 3k & 2020 4575 3 TR R

AT G AR WIAR R FFAT B SCRFUE ST

5.7 ME BRI A S E S ST AHE AR/ PRI LA R R A
AIEEAMEHIRARFFA T2 )R -

5.8 AR LA SOME 5 B S T 38 HL R/ HERF 8T T A BGES 3% B 4
A G AR IR AR FFABALE .

5.9 REWIRAE SR H KB 5 18 5L i
5.9.1 B AR AT S F 9 B 13 B @A 1 25 B 40
AT A IR ARFFAT AR I BT & 4

592$§$&§%%%ﬁ%&§@%
RIS AR TR

5.10 AR E S B F K H A 5 1B 5L i 3

5.10.1 7341 H A R B R BUR
NI e B AT U B

5.10.2 R IR A2 S8 HE 1 B FUY 5 F7 S A1 35 B 40
AT AR IR AR R EH G T 54

5.10.3 A1 H A B B H T
AH AR IR ARFFAT U 5540,

5.11 R A AW E FE
SALIMERN, AEEBHENITTRIEHENRITEREFHBEERILRAE, RE
WERE HIT—FERNZRATET. LTHEE.

5112 EMN, AESHRENET+LBEY, BABNESARANENSEREEL
IR o

5.11.3 HARE =k
75 2 FR & (T)
1 7 DR E 4
2 SSCIE F7 7 K
3 JREYST 5 )
4 SR 9,373,294.22




B IR Al 77

HAE 4R 9 2000 4585 3 A

5 JS A ER K

6 FHoAth SIOR

7 HAth

8 it 9,373,294.22

5.11.4 IR FHIARFFH KL T BT I T $% #5155 BA 40
NI AR T IR AR RFAT AL T8 BT m] e e 5157

5.11.5 M EFAR BT+ 48 B R A AETRIE Z PR 1B O 1 Ui B
ANH AR T IR AT 44 SR R A AR IE S IR DL o

5.11.6 HRA GG MHER AR SCT R IR 2
AT DY TN SR EAL, A4 ity 8 R LB T SRR 0 B AN 5 1 T (8] W] REAFAE R

;:_’I:O

86 JTFRAZES RS

L ANG)

T ST 2 e A A A

499,972,668.49

Ei:8=p UP B Tt

9,415.88

Wi
= I
PBl: AT 75 T30 1] e <5 B R[] 47 A0
T&ﬁﬁﬂﬁﬂlﬂﬁ/\ﬁ‘ﬁ B (B> A
I

T 5 ST AR 5 <o 40 L 0

499,963,252.61

T SO EUS R BN SR RS e A

§7 ZEBHEANCHER R &BEAEERHR

71 BR&EFENFHEEE S MRS FR
AR GEINRSHEAREHR R AR E.

12 B &EENCHBERREREARE 5 WA
ARG EIHNRSHEARER R AR E.

8.1 W E AN B — T E 1A e A LA B B0 3 20% 115 I

88 M HEH RRNHMERFR

B

T I B i TR A TS L

S IR KA 2 1 I

100, 12 i



B2 7 RUE T B S & 2020 456 3 R

FR Frf 3400
il teplik B | B | R | TR N N
F5 . N N N FrEmE | Gt
R 20% IS | B | A |
(] [X [7]
2018-6-26 % 49991 499,915,01
WL 1 5,017. | 0.00 0.00 e 99.99%
2020-9-30 7.00
00
I AR XU

ARILGRAFHTFREE, BRI LEBIAMR T 2 S 57 1980%, i3 AR 52 XU
BBl A B < R 5 5% 3 2 BT AR A P B8 AR o 57 IO 3L B W i 2 52 3 2 R 5%
BURPVBUE . BRMBUE. Mg RN AT R R, o] REAELE T iL
AR A 5 117 37— SOOI 11736 373 U A% R B T F000 10 AR

AT BBV B A B SRR TR, RSRIETR NS EE S 5 iR A %, Hhanfi
FNBAT ML AR, 6155 MT IR ATREVE Rk, B I et 52 B AR KH . Y
Fro RLHEWRELEE, B SN TSR R SRS o AR B SO IE TR
5 LR IFEMARE AR, W57 KU, B2 RS g

RGN, ARG R B E ARSI CIE P B0 20%, AIREX M 4is
PRI BN XS -

(L) VBE ] R 375 SE 22 SCAT 10 AU

T AE BB RUBE [0y 57 ) Jl A2 e A ELORE (B, m /N Bl e T i /N 4k [m]
T 5 2 5 12555 5R 3 4 [R) BU A S 7 AT e (B T ) IR «

(2) 2 i E KR BN (1 XU

GAEBLG A KA B, e 8 P NEAT Sk < U 7 AR B A 6 2 0 ik 4 B 7 1L 3 P
KiBsls

(3) 5k MU I /NS B XU

AR E R, R RSB IEE N, erl ge IR BT RAT R 6i5R . A2
ST A 5y W AERI TG T, SEDE G 3500 H AR AL — € A E T

82 WM AEFERENHMEERFR
AN, AFARE (AFFSEUEFR IR SE B EEHINE) 1A HE,
1E (R EREFFRD) RSB HAT 7 a0 N E B9
1. 20207 H1H#EE 1 (W iE L4 B PR A 7] ¢ T T k43 2020 47 4F B B =
FEMAE)
2.20204FE7 H 21 H 458 1 K00 i YA 2 53 157 23 B IE 7745 5% 2 < 20204F 258 23 4R )+
3. 202048 H 28 H 45 1 (il V| Ali 53 (53 7 BLUIE F3 #5084 ik 4 7= ot BT R ZE )
4, 20204E8 H29H B HE T W@ IR S5 (5t 75 YUk J5 48 W8 2 4220204 Hh IR 15 ) 5

11T, 12w


http://www.ctfund.com/contents/2020/9/2-5969f4382f884406a709cec591756a45.html�

B2 7 RUE T B S & 2020 456 3 R

5. AN, AFHZE (AIFSERIER R A GG BIEEE HINE) MRS
o A i < 3 A0 B A < B3R THEHE

89 HAENMHHF
9.1 H#ENXMHFER
1. P ENIE S SR 4 S AR 1S
2. WHBIC R4 B o S & & A
3. WA Al i i 5 RIS % B R S R S G
4, WA AE R 5 55 BAIE S 5 0 S e R S U W S L T
5. SIS FEHAE B E;
6. FEEFEE NS B AE. B,
7. IR BN B EE A TA R

9.2 FAICHE &
I AR X AR P 68 5 A it P A1

9.3 HFT
WHERHETBIEESERN . FEFEE NI T3 I ali: 48 3\ Wk 5 2 75 ] £ 7 30
o TESCAT ARG, 03 ol 7E A I [R) Py HUS 2% 2 SO 1 &2 AR B0 B A
PR E XA G WA R, TEAERAN.
B HTE: 400-820-9888
Al E: http://www.ctfund.com

HEEEEEGRAF
—O=OFt+A=t+tH

120, 12 i



	§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


