BEAZZOEMRSEES AR S 2019
FEIFERE

20199 A 30 H

EEBTHEN: BERESEEHARTTEAT
EETEN: TEBITROBERAF
WEEH HE: 2019410 H 22 H



BEA RSN 2019 £ 8 3 2 EHRE

§1 BEERR

REEHANE S LEFREAR S Prs AR R, R SRR sl E K,
TR AR SEE L R VE AT S8 B AR AN ) B DT

FEIE NSERAT B A R A FRE AR G S FHE, T 2019 4 10 [ 18 HEM T A&
T S5 fabs . ERBINBE R A GG FNA, RERRNEAFAEERICER. RS ERR

L RKIEN -
e

&
Eaiiipe

s

e S AR AR R

BNV DLCSEAS L B UR 5 i) 5 U0 B RS B 4 B, (R ERIUE R 4 — 8 F A
ARSI AR ARRKI . BERAT IR, BesH AR W BB R SR AT LA 40 D A

AARE A 5S BER R L H T,
AERIE 201947 A 1 HigE 9 A 30 Hik.

§2 BE&= RN

B4 TR R A S 2 O B
R4 R 530030

Y (e LR R
HEEERE/H 201349 A 17 H

0T J R I 03 A0S 0

292, 447, 028. 66 17

BBt Hbx

2R P RS DRy R AP sh R R BE L, 3 3230 i &8 B v %
BE AIERE K Rk, IF 0 G st B S B R R R

0% A AEG RS RN ES A EEH, R SMERR S TR, 714N
A N OISR AR F il B3 sl o
KEEBEH G PFRIAREGAN A5 H AR/ 127 K.

b &f A FE v LRIBHAEFFZE (BAD

A YA 2 45 AEERETAHEEE, KIPRBIGEAKCHERTREES, BEHE, &
FemmimHEs.

HEFHA BERSEHGIRTEAF

BEEN ACIMERAT AR A PR A 7

INER e S A Al kS A B 2 OB A HAE A B OB B

N A B A 530030 531030

IR T 8 7 R EE 1
(g

283, 085, 123. 68 11 9, 361, 904. 98 1

3.1 ERMFER

§3 EEMFiatrMESFERI

Az NRMIT




BEA RSN 2019 £ 8 3 2 EHRE

- IRz 2

RS (201947 H 1 H - 201949 H
30 H)

AT (20194E 7T H 1L H -20194E9 A

A A A 2 D PR A

A A 22 D P B

1. ASHA 2 sk

- 1, 870, 512. 87 62, 008. 89
.

2. A HHF 1, 870, 512. 87 62, 008. 89
3. BRI

i IR & T 283, 085, 123. 68 9, 361, 904. 98
YN

L RO sEPIE R S AR SO BeEmiE . HAN CRE

BRAH G2 i R AR

Rk &

3.2 EEHERIN
3.2. 1 AR S hr B Wi 2 3 B 3055 (RIS 5% b i v i 2 o2 Y L AR

NFMEAZ ) 1
AR Dy A 3] EL e B R I _E A2 Fe i (B A2 sh 4 2

2+ i eV SR PR AR AW B 7 2 e 1) S T 2% L, TH A B Sk Pl AT 2R T

2 L 0 0

WER

s | | e
A |y S
o | e | e | R BhsEl | 0-0 0-®
® @
®
-
"
= 1 0.5930% 0.0003% | 0.3403% 0. 0000% 0. 2527% 0. 0003%
N
8
AR B
WA
s | | e
A |y S
" gig b2 Eﬁg i | ©0-0 O-@
® @

®
-
5
= | 0.6667% 0.0003% | 0.3403% 0. 0000% 0. 3264% 0. 0003%
A
8

3.2.2 HESEFAEMURES R BUMENKRZF) LIS RS LB A4
e 28 R AT BN ) EL AR



BB A% SEY 2019 55 3 FERE

HAE R 8 DI A R T e RS R S R b 26t e e B v W 2R B By SR RE SO EE

24.00%

22.00%

20.00%

15.00%

16.00%

14.00%

12.00%

10.00%

8.00%

5.00%

4.00%

2.00%

0.00%
- — I~ — L =1 o == o L = {r- = ) L il - (=3 w =3
S =z 5 = % & = 2 8 & =8 = = £ 5§ §®& = = 2 =
o = wh o cu -+ o cu - I i rv!| - o o e = o w o
g z & 2 & 3 =2 & 3 £ 2 @ £ 2 @ 2 2 2 2 2
e =
= = = = = = = = = = = = = = = = = = = =
£ &8 &8 8 8 8 8 8 8 8 8 8 &8 8 8 8 8 &8 & &

|— 2R EAR N kR — BRARTLEUARI sl %]

A R 82 20U B R v E M 2 2R 55 (R 3 b 45 b s o i 2 R 0 By 2 RE TS EE

27.00%

24.00%

21.00%

18.00%

15.00%

12.00%

9.00%

6.00%

3.00%

0.00%
- — I~ — L = o == o L = {r- = ) L il - (=3 w =3
Sz 5 = 8 8 = 2 = &5 & = = & § 8 = = 2 =
o = wh b o - o cu - I 2 o . il o s o cu I @
$ 2 & 2 & 3 92 4 3 & 2 2 £ =2 2 2 2 2 2 2
e =
= = = = = = = = = = = = = = = = = = = =
£ £ § § &8 8 8 8 8 8 8 8 8 8 8 8 & & & &

|—grEEz EMB RN AKEE — REAREOEYS M S

M AREW, AReRGHS TS REERRE

?
el
W
&

§4 BEEAMRE
4.1 EE&%E (RELBHNA) FH

AR B <5 1) ik < 22 AT FR
I TE22 M iR
| B =y = UEZR AR IR B

Jel ek, mid:. 2009 4 7
H %2016 4F 5 HfEH E g%
2018 4F 3 A 26 H - 7 BT SR80 TAE, G MNH
GRS, 2012 AEEATFS
L5 . 2016 4 7 HIMAE

A
Vs &

et




BERZRCEM 2019 5% 3 FERE

A FE], AT e S a5 % i ik
SLFEH, e, 2017
T HTHEATRGIEIEF
AR E WS
A8 Z B B i 5 4 5
&% 2018 43 H 26 Hild
FEERAS A 22 O 3 57 25 1Y
UEFR I I 4 (1) 3 - 2 3
2019 4£ 1 A 25 HEAFEE K
Bt mhgise. BEEH
TS BEREAT
BB S A LB S e ass i

4.2 BENRE Y AZESBERRTEH LKA
AAREHIN, AR eEHEAAFERFRE O PFAAMEOITN. EeEHANSRRL I
NFECRRFA NERR L, s GEZRED)  GEFRRBHEEGE) A R EA R

FUEM CEAE A & 2 0B G RIE IR S i & & FH) MRE.

4.3 ARG ERUEH

4.3.1 N GHERPITER
NT NI REEN, R BEE AR 2, B BB IE oA 5. Rl 2t ik S5 v g AT

Ny AFERSE QEFHREEVE) « (EFREESEHEAFANMEZEGHHESEL) « GEFHEH
HENFATZGHHERFEL) « GEFPRE S NS5 B 558 B M) SFRENE
P AR NFBEIEE, SIEMBET T (A PRESEBRINE « (REZSHERINE « (AFIPTE
WHRZHEBINE) o (P REHINE) SR EEHE. AFRERNZSRGETRE TA
AE G, — B BUAN R < [ SESE A — IR, RS E S VI E AT AL S AT A
B PRAES R G S T A P AR AL G, A B AR BB I 58 =5 (058 o) ZHRHEAN A3 B 4L
B Z R BEAT A 2t i

&

4.3.2 RURHITHIE TR
RGN, AREEENIARBAES S5 P AIF5e0 7 H SR 58 5 S50 i) H
AL Gy S AR I 2 H AT 1 5% 1 I, R R B E A SRR RIETE, RIEAL
PR Sy MR 2 i
4.4 ERNE S R AMREIEA 1T
2019 FE =L, FALTE 1 BRGNP E L — F ARSI, (HisT BT A, 9 A4 AR PMI
TRECRAT 49. 8%, HURESEHA AN TRRZCTLTS, (HARE 8 AXdERITH T 0.3 M E 7

»

8 500 3k 11T



BERABROEN 2019 548 32 RE

FAJEIN A FTSGE . BT 8 AN, e R BTy 5. 5%, A1 ZRER 5. 8%iHEL, 4k4k
2B EIVER S Horh =R MR BOR W RUCE, i B TR T 0.4 N E A A
3 AR B NI E A, (R R AN R, B =Ry, (R @ A% 8
REBETHGHER —FREREIT 0. LA E S S /MR T 8 98 1E = ZR I U AR P A, Horp
BRISZETE 2 6 B SR IRERRIR ST, HB i S i B B Bk, gEd 0y, o
KA F R IE R, B2 A0, SECE. RS X 5 O R R R, 56T
8 At MR LRSI T 3. 6% K, Mk S, =FELFBEEIRISITES X H,
HFAT it —0 B3

ZHIRH R, RN, R BBk, T 8 A4 H CPT L Rk 2. 8%,
45 =22 B B VH BN R BRI AT BT e T 55 [ B RS e AR [l {49 ol A 7= A A%
R R URE o, 7 AR08 A4 H PPI [RILLE 73 54530, 1%F1-0. 8%, ik Nd#4E X ] .

PATHE 9 AR S8 BA A58 — IR A TIPSR, TRFE 0.5 N 70, 0 REBR UK I B 6249 9000
106 REFEBAEE 9 AT T8 IRME, HRATIRLERR MLF FISEARFEAAS, SR BRI
BURE ). MRS, FERATIORMEEIE T, =ZRE RS AI fS I B R ks, ik
YRR FEIE B K

=FEREMGF TGRS TR L, BEREIAKR. SREF IR REdEEIR, Ry
JEGRE 5 AT R 1 45 L, SRR I AT HEEN 9 S, B AT, B
I AR BRI ERTH R AR A, BT R RIS A R SO A RO R 9 AR, 14
11 A 2 R 2. 56%, %% 6 AR/ 4T 8BP, 1 AFEIIE T ik a5 4kl 2. 73%, 5 6 A AKHF
3,

A AP, AT G 2k 2 O IR Al P P A% A P RS P 17 Y RV B, T A7 SRR R S [
PAREG L ORISR R KT, AR SR IR DL ARG E, WIS S5EA IR, #itk 74
H 2 A P RIEAT .

4.5 WEHNESK SRR
AR AT S A BHE IR ZE 0. 5930%, JENZE 0. 0003%, AR AL S B HHEIL G %

0.6667%, WEhZ 0.0003%; Mk &itb B FEAEIR 252K 0. 3403%, I 0. 0000%.

§5 WAAGKE
5.1 MEMIRES T ~HEHR

75 T H S () S B TR (%
1 [i] 52 AL 3 $E R 218, 384, 794. 61 69. 35

60 3k 11T




BEA RSN 2019 £ 8 3 2 EHRE

Hr, iz 218, 384, 794. 61 69. 35
B rE S HRIE
- 0. 00
%

2 FEANRESHT 73, 500, 000. 00 23. 34
A ST R 1 1 0,00
SENIREE 4 g 7 '
AT A FRORN 45 L &

3 it 12, 819, 721. 25 4.07
HoAth i p= 10, 193, 532. 05 3. 24
&t 314, 898, 047. 91 100. 00

5.2 45 A5 35 5] W ek % 1 O
5= IiH o7 e R E ] (%)
1 s 10 N 53 5 (B ) i % < 9. 74
oA S Bl i fk % 0. 00
- 7 A 4 B R I E

5 I £H

75 i H S (8D Wl (%)

2 e BAAR A5 5 [ I ik 75 4% 40 11, 999, 874. 00 4.10

o SE W= [R] T gl ot - 0. 00

5355 1E [5] W) B B 6 R BRI B & B P2 v A ) 20% )4 B

T

5.3 EERBRHEG FHR AR
5.3.1 BRHAESFHFRIREARER
i H RE
ot WK 55 40 AT 25 30 4% A IR 87

T 30 PN 5 2HL T 25 9 A BT PR e e 1 104

T 30T PN $ % 2HL T 15 9 4 3T PR F AR A 65
WEHNBERA S PR KRBT 120 XFE A

T

5.3.2 MEHWARKEAHE T3 4 3R 5746 L6l

. - BYAPR S P oy 3 4 B 7 VAR I B | 5 U PR B £ o R 4 PR

7S FRFRAE ) FERELH] (%)

1 [BORPIWN 36. 16 7.51
Horb: R e 397
R 1 AR A 0-09 0-00

2 BOR (&) —60 K 27.25 0. 00
Horb. R e 397

0. 00 0. 00
VN PRI I
3 BOKR (&) —90 K 3. 42 0. 00




BEA RSN 2019 £ 8 3 2 EHRE

Horh. f A 397
¢mp%ﬁiﬂﬁk 0. 00 0. 00
R HIF- B F R A5
4 90 K (&) —120 K 0. 00 0. 00
Horh. f A 397
¢mp%ﬁiﬂﬁk 0. 00 0. 00
R HIF B R A5
5 [120 K (&) —397 K (&) 40. 60 0. 00
Horh. S TEe ke 397
¢Wééﬁiﬂﬁ 0. 00 0. 00
R HIF B 2 A5
&t 107. 43 7.51

5.4 MEMNBRAS TR KRAFEET 240 RIFHL A

T
5.5 MEBRZFEFHMTRNEFERAE
E; s SR WARA Go) S BE] (%)
1 | Exfd - -
2 | RATEHE - -
3 | G 20, 110, 123. 24 6. 88
Hrpb. BGE
- 20, 110, 123. 24 6. 88
P4 Rl 5
4 | iz - -
. Al S ~ ~
s
6 | FIHAITEYE - -
7 | FEDEAER 198, 274, 671. 37 67. 80
8 | HiAh - -
9 | &it 218, 384, 794. 61 74. 67
el 4 A7 B2 1Y
0 it 397 K B _
17 8 F1)
i3
5.6 W& HAREHERBA 5 S T8 e K /ANEEF AT+ & S 5 8 i A
. ISR
o e g T g B e
s RIS 74 % FERE B | A Oo) BB (%)
PRV = 7
1 111870197 18 KT 500, 000| 49, 769, 219. 91 17.02
CD215
19 55 M 44T
2 111991545 BMRAT 500, 000| 49, 418, 338. 24 16. 90
CD005
19 i1 /=
3 111918043 EULAT 300, 000] 29, 922, 057. 82 10. 23
CD043
4 170205 17 EJF 05 200, 000 20, 110, 123. 24 6. 88

% 85 k11T




BERABROEN 2019 548 32 RE

19 &I 1HRAT
5 111988071 fi;iéﬁfr 200, 000 19,972, 303. 03 6. 83

19 SINERAT
6 111992471 ED}OII!;ETT 200, 000 19, 734, 917. 00 6.75

19 AT
7 111995547 /Jéllg)}()lﬂﬁﬁ 200, 000 19, 674, 575. 31 6.73

19 YV ARAT
8 111910256 ;D25;§TT 100, 000 9, 783, 260. 06 3.35

5.7 “BUTEM” 5 “WRMAIE” e M5 S B 1$E AW B

T H i 5 175 45
i 5 A PN i 8 R A 485 ELAE 0. 25 () —0. 5% (a1 K EL -
i 15 0 P O 2 2 ) e e AL 0. 0452%|
i 5 A PN i 9 R 1) B AR B -0.0116%
i 35 A N AN 2S5 H i 25 5 1) 44 %o 1 17 17 ST 34 0. 0148%

5 I A S B R A B IX E) 0. 25%15 1L 5 B
o

7 39 P9 IEw B B RO ZE WH{ELIA 3 0. 5% 15 1L U B
o

5.8 MEWIRIEA RMME b2 & F ™ 1#E LR/ HEFF BRT+ 48 B 7= SCRAESR IR
B 4

To

5.9 HFHEHREME

5.9.1 BE& iR
RIS R AR A AR, B X 5 DLSE N AR T 7, i 22 T ) 26 50 o R 2 % p

KBS RO S0, AEHTRAR IR AL IR SE PRl ik i H T HR R . AR il B H 70 20

LA FHEZEFEAE 1. 0000 JT.

AN i A I PN AR I A4 T3 A RAT 2 AR 35 A A 1) S 5 R M R 5 G 1) D
—ENZBNIHEDT AT

5.9.3 HAEHIR

FFs e s o)
1 A7 PRIE S -
2 JUSCIIE 279 K 9, 464, 242. 28




BEA RSN 2019 £ 8 3 2 EHRE

YA 2

729, 289. 77

RS R

oAb SR

92

FHoAth

Q| N[ |01 | |W

ait

10, 193, 532. 05

5.9.4 HHAGWMEMIERF SR E S
T TR, T2 FG A i AT e R %

§ 6 JFAE SRR

B

i H A A e O BRI A HAE A B OB B
ik 15 A A A i 363, 995, 019. 55 9,299, 850. 67
% 25 1 3 ] 5 4 R g 4 0 1,877, 597. 87 62, 054. 31
ik 75 30 1) 25 4 2 [ 47 0 82, 787, 493. 74 -
ik 15 A R S8 4 A A 283, 085, 123. 68 9, 361, 904. 98

TE: H A 0y 502 0] P PR DR 470 B ok 28 3 580D i ) O 48 47 45

58 1 R DK 1 4 o

V2 [y 5 LA 4 T B2 20 3 B

§7 BRE&BENBHBERRERFFRE S5 WH

§8 HANMHEXR
8.1 HEEMXMHHER

Ly o e M 2 T S A o 48 2 0o BRIV 153 53 AR S 50 B 3 < R S P LA
I

&l

2. CHAE B A OBV 5 R 5 BUR B SR S A D)
3y CHEAE A B 22 O IV 5 RE S B S A S5 DT 45
4y CHRAE A2 OBV i BT S48 PR AR ML)
By FEEEHL LS5 B AR RIE A
6. FEEFTHE NS5 B AR R E LU
To R A G BN LEIR e AR T B ) R A
8.2 TR
SN AT AL

o100 11

=

s




BAZRE BN 2019 54 3 2 ERE

8.3 B AR
P AT ARV R 5 B 2 B . BRI FE S A TR, 764 BRI A Py BUAS b3 SO I A ER g

BEESEEAGRIELF
2019410 A 22 H

Bo11m o1t

p=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 

	§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 
	5.3基金投资组合平均剩余期限 
	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备查文件目录 
	8.1备查文件目录 
	8.2存放地点 
	8.3查阅方式 


