RS MmN 21 RGFIIEFREES
2019 FXEEFRERE
20194 6 H 30 H

HEEEEN: URETEEZSEEARAF
HEHEN: PEANVRITRGERAF
wEEHAM: —O—NENAZTLHE



STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

1 EERTR

1.1 EERR

BEEHANMEF S ERRIEARE SRR RIC . =R e E
KB, FEX LN MBS PE . AR PR RN S B AR AN Bl S T VR 5T AT . A4
MECE = U P HSTERETRE, FHEFKER.

BEFEE N ELOARIT IR G R A FRIE A A FHE, T 2019 £ 8 A 28 H
T AR M S fabs. WHERI. FHES RS W& aiHRE . BEHAIRS
LENE, RIEERNENAERRICE. ®FUEMRR B H KR

B BN R UE LRSS . S 53 00 JE U B IS R & 0, (EAIRIER: 4
—ERF .

BEEM SRR AR I AR, B E TR 3T Sk /i AT
S 152 1352 AN 25 4 1) 4 B U B 1 S LR

AAE RS T B PR R IR0, BT AT ML AS B BRI R
& IEX,

ARG R 55 R R & 1T

AIREWIE 201941 A 1 HilgZ 6 A 30 Hik.



SCHRE D PRI 21 R RUE T B L & 2019 SR 4F AR 5 i 22




STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

2 E&FAN
2.1 BEFEARER
B &R SARFRI 21 KA
He TR 519716
A (YN LTI R
EEE AR 2012411 A5 H
A== IN ARt R 4 A PR A
BEEEN LRV ARAT A A BR A H)
i T R I 4 4 B 0 16,320,753,304.17 43
&G A7 S AN 5E
N 53 G A I R A TR AR THRFEIE 21 KRR A | STARFEI 21 K% B
NE 5 IR Ty AR 519716 519717
ﬁ;jX?E%ﬁgém%ﬁ 9,523,399.36 16,311,229,904.81 3

2.2 EE i

ARGAIBRA G 24 R RIER AL E, 55 77385K

B Hibp et A s v -
At s, NI RREA NUER 57 i e 8 1E .
ARSI RFHERMMER TR T, S ENIINENETiz
i 1T &z, BREemahkE. Bhmigplcs RS
0% TR

ERITHNI T, SRR SRS, AR T A,
RISV (15 53 S AS AL B T

AV 2 L AR BRIE FIAF A B

AE R T ORI A, KIS 2 AP T BEEE
M. REMIEE, BT MR R e,

RS AL 2 AR A

23 EEEHEANESTHEEA

i H A EEEEAN
AR S AL E A TR A _
a1 o o [ e MR AT AR ) 4R 7
- 44 T W i
;:;z;k»ﬁ% Bk 7R LI (021) 61055050 010-66060069
il
: I8 | xxpl@jysld.com,disclosure@)j tgxxpl@abchina.com

B 4713 32700



STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

ysld.com
B AR SS HLE 400-700-5000, 021-61055000 95599
&1 (021) 61055054 010-68121816

2.4 ERBHE TN
BRI A R FE IR A IE SO BN LR Y
i
B P PR £ B T

www.fund001.com

S E NI A P

3 EEMFEIFMESIFHERI

3.1 EES BRI SHER
SHERA: NRMIT

3.1.1 #4/8] WER 201941 H1HE 20194 6 A 30 H)
HEATERR ARBEIE 21 RfES A | SCHREI 21 KfE% B
A S A 155,629.57 320,050,230.65
A HAF]f 155,629.57 320,050,230.65
A E I R 1.41% 1.56%
3.1.2 HXK WEHAFK (2019 £ 6 A 30 H)
BHE TR bR TARFRIE 21 FfEd A TARFRI 21 K& B
HAARI G T =1 E 9,523,399.36 16,311,229,904.81
PRI &y B E 1.0000 1.0000

e 1 ARG W RPN,

2. RIS 7 B i IS 1R IS He A At

3. H2013 £ 1 H 9 Hilg, AEeIATHEMRS R T730, 0Bt e
W A SRR MAM B RISl A RIS B RIS MHIE . 15 T
A, A REEG R AL 0.30%MF 2 R iH R B MRS T, B IIEEMAHLIK 0.01% K4
W BN . fETHE T EM SRR, A KRS MAS 70 KAl GIES I,
B IS &y BT B2k i 5

4. AWE sl et e R e AR BN . Bl N CAE A i
Ahiat ) FHERAH I 9 G AR, AR Dy A s Bl e N _EAS I 2 fedir(E AR s
i, T AIESRAMERMATZE, ik, ARiEZsilah®E, Aol
A TR P B U 55



STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

3.2 EeFERI
3.2.1 EEHrHEE Y 3 K 35 RISt bR A 28 R A LE AR

1. STREW 21 R A:

N | kSR E

| AR | kg |

n A IRE(El L | R
BB e | MBS EERR | HEMEURL R e | O —O® | @@

I EmESE) HED %G RIEZE

@
oE—"1H 0.2171% | 0.0024% | 0.1110% | 0.0000% | 0.1061% | 0.0024%
oE=1H 0.6784% | 0.0020% | 0.3366% | 0.0000% | 0.3418% | 0.0020%
LN H 1.4139% | 0.0018% | 0.6695% | 0.0000% | 0.7444% | 0.0018%
k4 3.2332% | 0.0022% | 1.3500% | 0.0000% | 1.8832% | 0.0022%
o2 =4 10.9972% | 0.0024% | 4.0500% | 0.0000% | 6.9472% | 0.0024%
ﬁ{\/\%
Ejgfﬂ 7~ 1 27.7865% | 0.0146% | 8.9840% | 0.0000% | 18.8025% | 0.0146%
4

TE: 1 AR E N R B0 P ) 2k ia A E N & R AR 20H ikt s H iz /E

LR

2. AFEESFEHHIFHELYHIRGE IO, FHEBEIARES AT,
3. AFEE ML SR PR v B R IB AN A OB R
2. HFEM 21 RfFEZ% B:

N | kSR E
e | B | g |
N MAFE | o | v oo | PRI
B BX e 2D Wt R bR | IR - O—G @—®
Tl =~ N T
HZE® EAE)
@
HE—AH 0.2409% | 0.0024% | 0.1110% | 0.0000% | 0.1299% | 0.0024%
HE=AH 0.7513% | 0.0020% | 0.3366% | 0.0000% | 0.4147% | 0.0020%
U AN N & 1.5599% | 0.0018% | 0.6695% | 0.0000% | 0.8904% | 0.0018%
o Fe—4F 3.5329% | 0.0022% | 1.3500% | 0.0000% | 2.1829% | 0.0022%
HE=F 11.9881% | 0.0024% | 4.0500% | 0.0000% | 7.9381% | 0.0024%
ﬁ{\/\%
E%iﬂj‘ 26.7520% | 0.0080% | 8.7436% | 0.0000% | 18.0084% | 0.0080%

TE: 1 AR H B P 2 2 3a A O B A5 IR 55 2 0 2R H it an B is 1

3

2. ARERHTHEIHRR IR, FAEBEHRE ST,

6Tk 3271




STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

3 AR M B FL B HE DY BB RIAF B A A

322 BESERAEMPIRES MR THHMEWE RS KI5 FHML S R
EB IR
AZ Rt S B ER I 21 KA FANE S B R 4
R E I 2 50\ 5 PR W o 22 7 s e o0t EE ]
(2012 4F 11 A 5 H&E 2019 4 6 A 30 H)
1. ZARBENF 21 Rfiid: A

27.78%
25,00%
22.23%
19.45%
16.67%
13.29%
11.11%

5.33%
5.56%

2.78%

0.00%
2012-11-05 2013-12-14 2015-01-22 2016-03-02 2017-04-11 2018-05-21 2015-06-30

|— ZiREMz R EE — ERE]|

e BURHIEAN 2012 4211 A 5 HE 201946 A 30 H. AREE GRS EGFE
RMHER 6 NH . BEBECIAL R, AREE & IT A& LI RF & 286 7 248 55 13
PG FAL B LB 20 5E

2. ERHELM 21 KRfiid B




STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

26.75%

24.07%

21.40%

18,72%

16.05%

13.37%

10.70%

2.02%

5.35%

2.67%

0.00%:
2013-01-09 2014-02-06 2015-03-07 2016-04-04 20170503 2018-06-01 2019-06-30

|— 23RNt K sE — |
F: BURHBIA 201341 H 9 HZE 20194 6 A 30 H. AREGE G AAREESEFA
RHER) 6 NH o B EOINSEHR, ARG & W5 i B LR & 26 7] A 50
T R L2 5E .

4.1 BEEBAREESLERER
411EEEHEARRERESNEE
ARt 1 I 4 R TR AT R A ) 2 o [ IE W £ W R 4 (20051128 5 ik dE,
BT BIRA T S ERTEEG R A T EEPR eSS ERD B
HIR AT FLFE RS A F AL T 2005 48 H 4 H, jEMAEFE B, FEA
N2 NIRRT H, IEERAT A R A T EA 65%Mi 0y, HiP iR Ha
BRA R R 30% M0y, HHEE R EERER (ERD BNARARREE 5% .
AEFF NIRRT EE A B A IRA A AP E = E AR A A .
HERGEIA, AaEH TAHERMA, GHEE, FARG., H@E SRR
RTENIG 80 R4, Hrp Al ss M5 . S (ETF). QDI A H
IS,

41224 H (REGELE/N) RESZEBFEK RN
o4 HA S5 EAFERIGEE | EZFL Wi

5 8T 3271




STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

(BhFE) HRR ERR
FIRHE | B EH
TR
M. &
BRI It
21 KA
R4
i
M. &
RE=
W 2 o
igg O
2’#& %@fﬁi; jl:‘/'ajt‘%é'ééﬁ?
- ;é B WEEP
ey BRERESEHARAFLZS
e "i 51,2012 FEHIN A R it 2 1k
- REEHEERAHE, T+
TR g | 2015-05-27 - 114 | REGEZ G R 2015 4 7
ﬁa‘m;\ A 25 HZ% 2018 4E 3 1 18
ﬁﬁg F 41122 B3 4 =
i e M AIEH BTSN
%i R,
K
i
M. &
N
i
M. &
HRLEE
Wz o
Ry e
AR
71
S5
R TR Fo Pk, KEEEHIRK
M. % o TR XHANE T
| AR R o KL 1. 2012
21 21 Fof 2018-01-10 - 7 4F 3 A3 2017 4 7 HATE
. K THRAT AN AR AL 5 5
FRF A BEETE S . 2017 AE ISR




STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

L)
i

it 2 I 4 PR PR A o
2017 %9 A 19 H & 2018
F7 H 18 HIEZ S
75 35t 1 8 B I TR i i B
RE R F R T R e n
S4B, 2017 4F£ 9 A
19 H&E 2018 11 H 16 H
FEAT 22 B it % 18 B 5 o A
FF ORI B R A AR S5
A S B S AP LB
2018 4 6 A 28 H & 2018
12 A 7 HIEZ R iES
7 L R i R AL B R S
MEFREREENEES
FREHFR, 2017 %9 A 19 H
%2019 4 6 H 26 HIHALAZ
B it % 8 3 2% o BT R
B R A BAE S A
SRS B,

e 1 ARPAIE e (WD AR RS H I DL & & R A2 20 H B =]4E

eI AS (a2 H oy,

2. ARG (WD UEZE MOl IR B UESR AL (5 SCIRE M [ IE 27

Atz CUEZEAE AL 5 B4 B BT AR RILE «

3. BEAH (SEESSH/ND WEAEZ) (W) g ERE S B R A 1A

PN

4.2 BB RE A E EIE (A 715 T 00 B

ARG A, ARESEHENRENE T (P NRISMERETF RS a7k e
& FAHEARAR A E , FFAE WSS . SR DT i) Js U BRI Y 22 4 5%
77 RGBS A R EEAMBE S S FNRE, AEEeRA NESREAA .

4.3 BEEASREHN AT 5 B TR
431432 5 il I PAT 5L

AR T RE TR PR B 47 ) ) R R 2 T A By M A ] EEOR ORAIE B B 3 Bis R

P BENETEERFTA ST AS, ORI

10784k 32700

B NVRF 58 2 7 B LT P A P



SCHRE D PRI 21 R RUE T B L & 2019 SR 4F AR 5 i 22

it AT T2 5

AT BRI RE R G, MRS REASESERTER . Kotd
WIS B8 TR 5T T A AT bl . ARIER BPIITH T EATRPZ GBI, EAL
NV G BRI o X TZ G A2 s, EAE R e, ki, tuplon
FC R IR, A ERIE I A 5 R GEEAT LU BE s X T AR M A . LA R A4 SGEEAT
FIsmANAZ 5y SEAE PR ALSG S BT 0 BC P Jir DU 42 25 A A S B 5 (R 35058 05 SR A2 5 45 R
BEAT 70 B o

On ) R SRR Ty R A B AT W BB A AT O M, RS B AR A DR % K

/A
RIS RS AW B R 7 S DA R AN [ 8] 7 11 ] 16 52 5 B A2 5 i 22 3047 e A

WE N AR TR PAT AT ZHEIEL, AT A REAE, RBUERE
B A8 5 AT N

4327 ERZ BT AT

A T AW G AR KIS HEZ TN RGN, Aol B8 g Rea
EZ 5025 P IFEd R H 8 58 5 BRI B A 58 5y Bl i ik 77 2 H B R
B S%MITEOUAT 1 IR, B & PR Bt s i 2 R A R H )R A2 5y, RIS A
AT Gy IR S 503 1% 0 o AT G 5 AR w) B BRI A A TR LB AEAS AN (] 3 R CmH A
3HW. 5 HWD FARZSHNE SN ER KIS

4.4 BEAXRE BN S5 RIS AL SR I8 Ui B
4411 E AR SR TR ES T

AN, BN FFEE T A7 A SR E s RO, TP IE S i TR
Ut OHAR G T IO, SRl e s dh 3 or JE o RIS ARG K . BE R R AR
ARSI 3K, BT TIE K KT AR5 BATE Y 1.50%ZE 2 H 19 2.70%, @ik
X B TSR AT =S S BT O . WA T T, RS G Frum R . R R R
FIKRAERE IR, #ONRERA TG R A2, i — BT TS AT B IBUR 4%
CETERAMIZS (] . EBEEAE N PR ETITEE =k, MRS AT KR R AT HEE
T 2.66% 1100 B 174 63bps F 2.03%M . EFHIFEITCIRBA LGN R, BFIKT
NRMIZAERE ST, WRyE NG MEBCREEST I 720 RATR MBI, bR
S 1 —Z= B AR BE AKX B N AT 77, B 2RI E A S mh b gh i i,
AT R MBCE S E R TP BRRE, ST ARIZ 30 K230 T-3%k
MAFEHTEH) 2.38% K m AL EMK A 1.86%, FATHREEAE 52bps, IR AH R AR 22 tHZ 20 7k
¥, BN PR ME AR S . BT A B AN AR T U S AR I T b
KEETE . 2019 4F E2P4FE, = H ERARATIEYRME R AT 64bps £ 2.71%.

BEHAETT, Z2HE T AR BNRIT AR AA RS WS, HE BRI

114k 3270



SCHRE D PRI 21 R RUE T B L & 2019 SR 4F AR 5 i 22

Rif. ANARBE WA —ERER AT, RATHGRaERSHUE SR A, 1R
T8I VPRI ML AR SAF . IR BT IR S B0, S AL St .

4.4.2R 5 HIA E SRV SR
A (B MAHFHE SO SERILTE W31 FETHERAMM 55 6hr” K3.2.1
B AR B 1G22 S I 5 [R5 Ll e R WA 2 28 1) B8 7 R

4.5 BEANERET EFTHRATWESHHERE

JEYE 2019 N H4FE, FATKE VI SRUER B 58 Fa AE I RS ISCE S5 23 A B o i
Wi ds, BN S 5 i AL ARTIBAK s 77 Rt R B 5 MBORIA bR Ak, [ 3411
K AR SR ERARATHRI 124 = (0 5 Ji DA RSB T BB 7 it AT L AR AR O 52 o FRATTIA N,
T3 Hh S IR Ak ) DAL TR BT 38 RSz, T 306 o 5 B2 B v i ) P W BIORs Y BB A2, B T
BRI = S Fa i 58P RS 1T I BOBOCR B 2 B AR K

AL GRARYE A F] B I et R BSR4, R R EBAL S S, RAERA ZE B ES
TR GALAT A, o di s A 2R 0 A E VA I e AT & B RO AV B, R AR A
A P ARG, FEBh IR ARG AN S AR, 25 1A RFa NG A e Wi o .

4.6 BEANREHINESMGEREFFERA 3N

ARG EHASE Ve AR EBCRATE, 20 a8 EAHEE AT, JF
JROL T AME R R, MER A WS e s i, U S N SR
ez N 5 J 3k < 22 PR il o

] PRSI S THE N L IR 2 A IS A2 4 15 TR D% AN EL A 20 e BEAT A 1EL,
RUER S ME AT 8, REFSEBCRATEF 51 (5EZ R T T A
ARG MBI AFTE BT, A RIFS B WA R ek, @E B ERR, 2T
MBEAAUE, INATEAESE M ER R R NG K. ST s AL, — 5
BE, arREa. RErE .

AR == e WIS EHBOR AR P #EAT VPO, AR A T R H ORI AR 7 (A
RWE P& RS BL)E . M AT IR 2 BOHEAT O T, KBTS E 7%, PLORIEH S
BudE o fEZR AL S E BTG & TR . Rea i iER s
BB, X ARB R GUEZF IR S G DL (8 B IG DLORSF N A FIPOLBURR, A5 (E 2R
SREESEE R, S 5MEBRN 8. ARSEHAS HERES T 0 AFE
FEATE AR 2 R, BUEIR S IR AR ST RS R E O il 55 ML 282

4.7 B NXHR S P 2 S - B L R
WRGEAE M IR S G RIS, AikefH ool HafFanal. 5k
AR S A 23 O B0 2 AR R R IR S 6.4.7.10,

12014k 32700



SCHRE D PRI 21 R RUE T B L & 2019 SR 4F AR 5 i 22

4.8 MEFHNEEAN AR SFAANBRESH P EREH AN
AT AT WA T H TE L -

5 FBEAMRE

5.1 REPFHNEESIEE NEHFEHREH

EFEE ARSI, ARBEESFEE AN ERMARAT A PR A 7 ™R8 CE
TR TR AR MRVEAEI e DL & A . FEE D IIIZE, MARE RS
TN — AT S A S A TR AR 2019 4E 1 H 1 HE 20194E6 [ 30 H A4
VHEME, AT TINE. MO ST E L B IR, A AT T A LS,
WA WAL F B S A BEA AR 25 1047 9

52 EEANREMANEESERSIEENTE. FETE. AEIEERRKEHA

AFLENINN, SRS (5 & E AR A R AR S MR BHEE. e i
RIS, R i AU L [l A% B TH B JE e B IO S KM 7y B 5 ) AL, ANAFAE
WERE SO PFFA NFIZR AT RGN, PR 7 QEFFBRR R EIR) 50K
A, AR EETT I B R L I A R e AT

53 EEANKLEREREPMFEEEFAENEE. ERNTZBREEER

AFEE NN, SR (85 & A R A7 115 SR HE S & GEFFRE
g fE BPERE HINE) LHAARIE RN E , 3 48 BN g il 195 s A A 2
GRS WSS fE bR IERIL W OOl WSS it . B4 AR
FEEESE. HE. 8, RRIMARFEERG AN RIITHN.

6 FERMFiHRE (REH)

6.1 BErEmfmE

St AR AHE R I 21 R R 4
HE#IEH: 201946 H 30 H

Hpr: NRMIT
— — FHIR EEER
20194 6 A 30 H 2018 4 12 A 31 H
B
BT 6.4.7.1 3,852,460,686.80 4,303,882,654.43

13004k 32700



STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

SiEEN & - 45,454.55
17 RIE S - -
5T 5 I s R 6.4.7.2 12,437,932,399.35 18,749,726,884.75
Hr: BREHRE - -
Bt - -
fiigr 4% Bt 12,139,158,390.24 18,569,776,884.75
PO SRR SRR 298,774,009.11 179,950,000.00
e B - -
T AE 4 R 6.4.7.3 - -
SN HE 4 il % 6.4.7.4 662,001,833.00 3,000,000.00
ESCUE Z7 7 H K - -
IR 6.4.7.5 81,474,556.32 92,770,153.01
IMAedie] - -
JR A FR R - -
18 JE A3 55 - -
HoAl % 6.4.7.6 700.00 -
B et 17,033,870,175.47 23,149,425,146.74
PR H FE N R FES A LERA
201946 H30H 2018 4£ 12 H 31 H
ke
FLHAE K ; -
A2 5 P G il A7 £t - -
T AE e b A7 A5 6.4.7.3 - -
S H (] ) 455 Rl % 77 3K 689,379,135.31 220,130,429.80
AR 27 Sk - 3,000,000.00
I AN RE [ 3 54.52 1,311.85
AT 2N i 3,010,640.93 3,931,594.21
AT B 1,204,256.36 1,572,637.67
AT 85 R 55 152,825.83 199,923.10
RiATAE 5 6.4.7.7 88,441.17 89,225.43
R AZ A5 B 396,161.74 554,661.25
AR, 83,108.25 149,321.27
VA )l 18,654,303.43 24,640,990.65
13 ZE P 5 471 £t - -




STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

HoAth 5745 6.4.7.8 147,943.76 313,705.00
Uikiiasnny 713,116,871.30 254,583,800.23
B F M 2

SE 4 6.4.7.9 16,320,753,304.17 22,894,841,346.51
KA BEF) I 6.4.7.10 - -
R kennn 16,320,753,304.17 22,894,841,346.51
BT A & R A e T 17,033,870,175.47 23,149,425,146.74

e 1. W EUEH 20194 6 A 30 H, &M AF{E 1.0000 76, S0 U A0
16,320,753,304.17 4, H A 25: 9,523,399.36 43, B : 16,311,229,904.81 43,

2. AL AR B P A R AR 2R BT B A S 9 A R R SO B R
PR FBR T FRAE LR A2, I Rl 6 28k T 2 8 BN DX sl i 4 P AR 45 TR S

6.2 FliER
ST FEAR RGP MmN 21 KRG IR R R 4

AAH: 20194 1 H 1 HE 20194 6 A 30 H
A AR

A5 EERERT AR
I H MES 20961 H1HZ 20181 H1HZ
2019426 A30H | 2018426 A 30 H
—. WA 363,169,482.26 490,464,551.56
(W IDSYON 359,738,268.81 490,395,315.29
Hrp 2R RN 6.4.7.11 94,965,255.46 217,004,383.50
(e ISUA N 256,448,980.30 260,187,875.77
BE P SCHRFUE SR AR 5,031,535.76 2,490,639.93
SENIREE R N 3,292,497.29 10,712.,416.09
EWRIESUYON - -
2.8 U as (2R L<-2E 1) 3,431,213.45 69,236.27
Hor: BRI - -
BT - -
fiir R U s 6.4.7.12 3,431,213.45 69,236.27
PE L FRE R R A | 6.4.7.13 - -
BB T - -
firE T Bk g - -
JEERIAL ft - -




STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

3ARMMEAR B E (452K P ] )
“I S
45 R (AR DL 5 3 A1) - -
S5 HAN (FR LA SIHSD | 6.4.7. 14 - -
B =, H"H 42,963,622.04 38,959,960.95
1. SR 20,489,178.50 19,888,213.69
2. fEER® 8,195,671.31 7,955,285.52
3. BEMRS 1,040,354.26 1,012,864.57
4. 5 HH - -
5. FIESH 12,782,967.77 9,717,303.17
Forbre 32U (B0 5 Rl 9% 7 3 12,782,967.77 9,717,303.17
6.1 4 A B 240,187.56 112,101.29
7. HoAh g A 6.4.7.15 215,262.64 274,192.71
giﬁzﬂﬂé%ﬁ (TREMEL 320,205,860.22 451,504,590.61
e BT Eo H - -
ﬁ) BHE (R THUSR 320,205,860.22 451,504,590.61
6.3 FTEENE (E&RE) TR
Ak TEES I 21 KRR AN T I 4
AIEW: 201941 A1 HE 201946 A 30 H

Bhr: ANRmoo

T H

20194FE 1 A1 HE20194 6 H 30 H

3]

S EE

AR I B

G =N

— WP B (K
SATHED

22,894,841,346.51

22,894,841,346.51

. R E SR
B GAHEAR SN E IR
1)

320,205,860.22

320,205,860.22

=N KRR GRS
A E AR S B (i
{E D DL 5 3581

-6,574,088,042.34

-6,574,088,042.34

Horp: 1A RIEK

314,970,750.70

314,970,750.70

16714k 32701



STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

2. Jk B e K

-6,889,058,793.04

-6,889,058,793.04

I ST e AT
N5y B 7 2 1 3
AR b DL
25U

-320,205,860.22

-320,205,860.22

i;;g{ﬁﬁﬁ%ﬂﬁ (G 16,320,753,304.17 - | 16,320,753,304.17
AE T ECHAE]
HH 201841 H 1 H&E 201846 H 30 H
S ES R EFHE FEEN R E
I E R (i

SEAFHED

8,657,802,713.85

8,657,802,713.85

L AR E SR
B HEAR SR CRIIA
1)

451,504,590.61

451,504,590.61

= RSB 5
A E AR S B (i
{E kD> L5 3581

14,862,565,729.04

14,862,565,729.04

Horp 1R HIEK

24,140,733,958.19

24,140,733,958.19

2.3k B el K

-9,278,168,229.15

-9,278,168,229.15

P A A
NS TR 26 1 5 4
MR (P DL
S0

-451,504,590.61

-451,504,590.61

Fo IR B (5
SATED

23,520,368,442.89

23,520,368,442.89

e B N 55 3R PR A R 4
A 6.1 £ 6.4, WMEEH I NEE:

YNl

6.4 WETMHE
6.4.1E S FARIEN

- W, EESTERTIA:

2k, it msi N BT

AR P R 21 R AT FRTAF SR R R & (LU N R AR A FE &) & vp [EHIE 25 B
PR B4 (LL R T RR b ERIE M £2) IEMFAT[2012]55 1282 5 (36T 1% HE A2 4 it 2 11t T4 A
21 RGGHFANF RS ENAE ) i, a2 I &8 H A TR A T MK (F

1704k 32700



STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

e N SR BR3P 0 490 A (i 2 R I 21 RECHRRNE RS R A &R &5
) AT ATFEEE . RESNRARI AL, FEYRAE, IR LEENR
NI % 4 F) B L 54 8,503,647,851.36 76, M&E AL K8 H R 2 1T 45 BT PR A 7 3
HETKIE R IGF(2012) 56 428 S I TR T DUIRIE. i EIER & &R, (GRS H
HIA 21 REHFMIEFRIRIE SIS AR T 20124 11 H 5 HIERAER, BEeARFE
2 H B R 4 BS EN 8,505,567,812.46 iy R & &, HAP AW E &R B A
1,919,961.10 43 3E &3 4. AT GRS T AN NG T It & B HAR AT, s
FEE N R E AT B A PR A ]

S5 RESIEE NP ER VAT EGRA R HE —8, FRPEIFES8E, K
EEEHNANE 2013 4 1 H 9 Bl AR S & Aind8, HXE (RS S 7
21 REFFHFANEFHR R IEE TSGR CRME MEEM 21 RAHAIEH R TR LSS
PSY A CTARBED BRI 21 REHFANEF IR SHE WP AN ERITT
B0 A K 4 STl S A0 B0 70 S8 S AR R B N AL S M B s, S N FFA I
B G Bt AN [ 1 S R R B IR 55 T L, DRI R A 2880 B R RIE S04
REEE Y W AT T3 A 13U e A B H Al i %

RHE (P NRIDIERES R I EVE) M TR M B 21 KGR
HREESER) A KME, ARESEMBTERDWEEE AT TH, R
&, WEER, LN E — ) ERAT € I KRB, F6 R B PR (B =] 5 A PR
1E 397 RUAN (397 RIS B2 SCRPIESHR A R S G, BARRAE —FE AN (& —F)
(525 B, HHBRAE—4F DAY (& — ) 0 Hp R AT 24 AV I B8 05, DA R R
HH [ IE M 2 70 VT 26 4 4% % g LA ] s i 2 28 4 ik T L R A AT AR TR (24 A o EIE
WM E) e ANEEE NGRS LRI AR

6.4.2 2 TR 3R B 4 il 2o

A HE G 1 I 55 4R 4 IRV B T 2006 4 2 F 15 H & UL BRI A5AR (1) Ak £t
JU) — BEAHE ) T E AR S TH otk ) B AE SG R E (B G RR A 2 T HE ) A IR 2
WA GIEZF 5 AL G5 B EE XBRL BAREE 3 < ERE FRERERE>) . EIE
R A b S (CL R FAR e [ S e b B ) A (1) GIEFR R & 2 T S %548
510 CCHED B 21 REZFANEHF R SIS A ) AE %K T 6.4.4 Fir
SRR EEM 2 o E S b2 R AT 0 e & Fe VR S AT b s 45 3 e il

AW 55452k LAFR S8 N Rt 1

6.4 3EE ANV 21 | K HoAth B SR 2 1 75 B

AFES 2019 FEEEITSIERFESNSTHHEN P EER, FSD, 58 7oA
H4: 2019 4 6 7 30 HEW SR LA I 2019 | 2481 4 R 3L i E A Sh B I
FEHRER,

218714k 32701



SCHRE D PRI 21 R RUE T B L & 2019 SR 4F AR 5 i 22

6.4.4F R EMPTRA KNS HBOR Sttt 580L —ER IR G — B
AR ST BER . ST Sl — RS 2

6.4 52 THBURM & THETHRE U R ZHEE IER A
6.4.5. 1 TFBURARE KU
AT ARG AR K AE T BORAE

6.4.5.2THETH R E KU
AT A AR K AE 2T TR

6.4.5.3 =455 IE ) AH
AL EAE AR AS B 18] To 20 1 B ) 2 i 248 0 0E

6.4.6FL I

FRYE A B« B KBS 2 SR AR [2008]1 5 € T4k fir 43 B2 100 B ECSR 3 )
W AL[2016]36 5 (5T 2= T E LB SUE G EBUGR S @ R W HL[2016]46 5 (5%
Tt — 20 WA A T HET S SO RS S R A CBUR @ &) . W Hi[2016]70 5 (T4
RIHLAA) [F) b AR SR S M R BRI AN FE @A) A RE[2016]140 5 (ST RHR SR f5 s
TFR 2B RS SR BRI WHRL[2017]2 5 (T %7 M BBk
AR R FE D WBL[2017]156 5 (ST BHE 7 AR < 18] @ ) WA
[2017]90 5 (T FH N[ a2 B 7= 13 DA 0T 410 55 39 (R BSCSR Py g i) e At AH 50 I 02
RN SE 55 e, FEBTFIRWT

(1) BE M E SR RIS ERN AT A, CLBTE = M I AL AL
No BE T mE B NIEE GE T i R R RIS ER N FAT N, BEH 2R,
T8 3% HIMECR GG AL . 3R P2 E 2018 4E 1 H 1 HETig B i fE kA 14
FUNABAT N, RENIEERLN, A9, S8 Eming, SR g &= mE
N LG H 3 1 3G (B R . 830 200 H ek -

X UEZ3#% BT J 4 BN FH 28 4 K32 B A A N SR ARG B, 0 BT, Hb 5L
IR 53 LA S 4 Rt [E) b A SRR SN TS S fE (B . B2 58 7 i i BN I8 8 T P i A ik ) BF
FRSs, LL2018 4E 1 H 1 HiEr= A WA E R A B T U RS 51

(2) XFEE MUEF T HEAS I, BFEEEZGHIF M ZMIN, FFFrIFLERN
S AN, FAEW A B S8

(3) AR FFFFUEUIN L RAT 5155 1) AP AE [ 35 4 52 A5 R R AR
FIARE% 20% 4 NFr 1S

(4) AREEGWIRT4E BBl 20 O M AN 7 0E 2 BN S A 2 e R S PR g g
B R A )3 FH LA S 8

219714k 32700



STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

6.4.7 KEBEHFRFR
6.4.7.1 A2 HAFTE 5 ) ok REL AW B K P E R RSB RAEZMHITE R

R A P 17 K R B TR B B K R

6472 BN S B SR E KB II% KBTT
Y 4 SRS NKF

R L 4 A A
pan BESRARRAACTREYERS | seomm . somsi
FRANRT  AIRA T B | RATeE A, EemEh
SO AT I G B 7l (OB HAT) N
ST W A A EGHANG A
SHERTER (L) AIRAT S A PRI AT

e NIRIKERAT G A IR HL 253G V\Jﬁ%—&ﬁﬁik%m I3z,

6.4.8 AW K L BT LI KSR BRTT AL 57
6.4.8.1 B KBS XL 5 BITHATHIR 5
ANHE AR T A B 15 AT BT Te3d e SR K 58 5 BT AT (5 5

6.4.8.2 KB 5 TN
64821 EE&EHHR
Bfr. NRMt
A R AT L A ]
i H 20194E1 A1HZE20194E6 3 | 20184E1 A 1H F201846 4
30H 30H
Mz HA A A S
é':}jjii HiZ s N A 20,489,178.50 19,888,213.69
FE=gLik
Hrp: A EENM %
e 6,064.14 8,695.55

E: 1. 20164E 1 H 1 HFE2016 4E 8 H 23 H, UI3EEEEF NSRRI Zmm—H
FEEFE TR 0.27%MEHR R, BHRTEEAAK, AT HitHEAN:
H & R = 71— H 3£ & %715 {E <0.27%+ 4 R

2. 2016 £ 8 H 24 H#| 2019 E 6 H 30 H, A& AR A HRBZE—H 24
PEEHE 0.20%H4E 9 R 1THE, BHRITEFA AR, %A HitEASCh: HE
AR =1 — H =& 55 1HE <0.20%+ 24 F R

220014k 32700



STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

6.4.82 2 4L %
Bhr: NRmMt
A AR BT L A
WiH 20194F1 H1H £20194F6 H | 201841 H1H % 201846 H
30H 30H
ifﬁg;mg/ﬁ\mj{ﬁq 8,195,671.31 7,955,285.52

T SN EEITE NNILE S %l — B &5 TE 0.08%ME R IHE, BHRITE
HHAK, A iR A0N:
HFEE St =/ — H 2 e 5150 x0.08% 4 F R AL .

6.4.8.2 3 ERE &
A N
A
SRR R 4% 2R 1) 201914 1H %20194:6 130 H
B RIBETT 4 FR S R A B 3 4 N ST A B R 45 2
TERFENF 21 Rfoids A|ZCERTEI 21 RfEHF B &t
N i ik I
ﬁamu&i{‘”%i 1,727.43 1,023,910.87 1,025,638.30
N
A IEERAT 3,936.93 - 3,936.93
OV AR AT 4,226.47 - 4226.47
&t 9,890.83 1,023,910.87 1,033,801.70
AT L HATE]
SRARRY RS 7 1 201841 H1H 2201846 H30H
B RBC T S FR A e AR R 3 4 B S AR R A AR 2% Bl
TERFENM 21 KR FRA | AR 21 R 55B &t
vy T ik I
y‘%ﬁﬁ%%‘”%i 1,689.67 993,659.18 995,348.85
NG|
AIBERAT 4,422.59 - 4,422.59
W ROV AERAT 8,232.34 115.29 8,347.63
&t 14,344.60 993,774.47 1,008,119.07

T ARGATHE RS BRI T, i AL B ISIEE AT A RIS HT—
H AL 557 15H 0.30% 4 PR B HIHRIE RS %, B REEEH%al— H e 5™ 1E
0.01%MERFIZH L, BHRITERA K, LAXMNSESEEAN, Hlhkes
B IS g SR e HrE LA 08!

ARG HIHEMRS =111 A IO B R 517 1HE *¥0.30%+ 5 K AL

21714k 32700



STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

B 2EEE g HAHE IR 55 2 = A — H B SEE: G A0 06 MK 51715+ <0.01 %+ H 5 R E

6.4.8.3 5 KRB BHATARAT 8] R L T 3% 1 (3 35 (& B ) 32 5

ANFE G AR A WA o 5 SR HEAT 84T 18] AL T3 B 5255 (3 [ ) 32 5

6.4.8.4 B REBET BB A B L& HFH

6.4.84.1 MEHNELEBEANCHBEAE RSBV EARZLSNHER

ARG TP K B4 R AT B TR R kA R A NGB AT R e B A S s L

6.4.8.4.2 5 HIRERESEENZ S FHAhRER T B R A H SR 1HF I
TARFRI 21 R A
ARG IR S b AR it < BN 22 AN ) At SRR AR5 AR 42
ATHRER 21 K5t B
T #sL:

ARFE 21 KRB AW A TR 21 KA Z5B B E R
20194E6 H30H 20184F12H31H
o A (3 4
S TT 4R A 4

pam L | e
EaepE | e Eemm | Bewk

il ) o

B AT AN A . 6,400,184,453.1 .
B A 4,499,611,903.90 27.59% 5 27.97%

T REKTT B AT G i B A F2 R B 5 (R S5 U B B R O 2, A5 & Fe PR R .

6.4.8.5 HREXTT R E I BRAT E R BUR S 37 A R B IO

. ARMIG
A3 AR R AT L S TE]
KT SRR | 20194F1H 1TH £20194E6 H30H | 20184514 1 H £20184E6 H30H
IR R EPIRUESTION IR R ELIRIISION

2,460,686.80 16,808.39 722,227.30 75,857.45

Hh [ AR AR AT
A 7 BR 22 ]
T AREESHRAT AR B ETE ANRE, IRAT RN R R .

6.4.8.6 ZE S AHHI NS 5REKTTAMIERFKIFM
AT AR A B AR R AT LEIIIRL R A AR AR I N 2 5 SR BT AR B IE SR

322714k 32701



STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

6.4.8.7 FHAMSCERRT 5 H I ¥
A FE G AR A5 A b T 3 A TG HeAth SR IR AT B I

6.4.9 HiK (2019 % 6 A 30 H) AEEFEWRBERZRIESR
6.4.9.1 R\ & /38 & AES T T RIR A KB ZRIES
AT G AN BA K AR DRI BT /48 R AIE 25 1T it 368 2 R FRTIE 557

6.4.9.2 IR FFH K E RS REZ R R

AT G AR IR OR 355 27 IR A5 R 45 At 52 PR

6.4.9.3 BRI EIGZE 5 Ve IR 25
6.4.9.3.1 SRAT T H SR IEEE

BEAIRE WK 2019 4 6 H 30 H ik, ARKEEG MWHERIT R TTI5 655 1ERIEZE 5 T
(055 [R5 2 A 4 689,379,135.31 76, A& BLI T i35 /E k4T

SRR KRS

. . WIRAME |, o
RIS g2 m | RIEEIHA H m BE K | WIRAS S
|

111909199 19 fgﬁf” 2019-07-01 97.02 | 2,500,000 | 242.550,000.00

111915231 19 RARAT 2019-07-01 97.08 501,000 | 48,637,080.00
CD231

111908128 19 ?gfjf” 2019-07-01 97.02 | 2,500,000 | 242.550,000.00

111909143 19 i S RAT 2019-07-01 97.37 | 2,500,000 | 243,425,000.00
CD143

&it 8,001,000 | 777,162,080.00

6.4.9.3.2 X 5 Fr i 3545 3% 1IE B W

AT AR AR TE A 5 i Tl 37 505 A TR 5 5 2 1l 1) S22 Hh TR DA AE 533 R 0o

7 BBRAERE
71 AREEHETZHEH R
SRR NI
e M I L
2 7 L
s HH = Bl (%)

3 23714k 32701



STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

li] 5 AL 28 #% 5% 12,437,932,399.35 73.02
Hpr: fiigz 12,139,158,390.24 71.26
B SRR 298,774,009.11 1.75
SENIR A G R 662,001,833.00 3.89
Horpre S Iml M i 6 N 65
Sfh ) )
WATHF MG E &S 3,852,460,686.80 22.62
Ay - 3 B 81,475,256.32 0.48
it 17,033,870,175.47 100.00
7.2 35 B B 1 V0L
SRS NRMoT
¥ i H i LG BB E ] (%)
| 55 3 N 5 25 [ml ey ik % AR 00 4.82
e M= [ g i % -
R BiA o 3 A T E I T
Bl (%)
5 05 AR A5 73 (2] e ik % SR 0 689,379,135.31 4.22
e M = [ e o % - -

VE: 535 YT N T2 IRl Rk B AR A o A 4 B L B DR S N B MRAT R 13552 5
I Rl B3 A% A0 587 1 e A9 AR Tl P 2204

15135 IE 151 W F) 3% 2 R 2 < T 7 1B A9 20 % 1 i B
RIEGEFRLE: ARG 4 EHRAT 8] R 7 34T 677 9 W B 38 S R BN I

TP IET] 40%”.

7.3 ZE T H A G IR RBIR
7.3.1 BRA S FIRKRYIREAF I

AR A, AT AR KRS B o

s KA
e AR BB AL AP R R IR 116
et WP BT 2 AT 2 9 AR IR e e 1 119
et IR BT AP 2 9 AR I PR A 66

ME N ERA ST IR KRB 120 RIESL A

3 24714k 32701



STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

PN )
==X
=

A £ 5€ -

7.3.2 AR BB A A 2T R AR 7347 L A5

A BB IR AR RN 5 H AT 141 K7,
WA, ARG AR OL

S8 42 IR

IR B o 2 4 B
FPAFERIEEE] (%)

A YIBR Dot o 2 4 B
PAEERI L] (%)

30 KA

7.19

4.22

Hor: F R A7 B 397
R B A5

30 R(E)—60 KR

6.48

Horr: A7 sR I 397
RIEFEN A f

60 R(F)—90 K

53.17

Horr: A7 a2 397
PN ERI IS v

90 R()—120 K

2.03

Horp: F A7 B 397
R B A5

120 K(#)—397 K (&)

34.99 -

Hor: F A7 B 397
R B A5

it

103.87

4.22

7.4 MEHAR T A S PR KA 240 RIFO B
AT AR S WA RS- FIIFRIRAABRE T 240 K.

7.5 iR REF R IRAOBRFBERAE
Ssr. NERMG
" o 5 3 4 B PR Vg Ee
55 55 WA A 1y)

1 X 5 757 19,912,700.27 0.12

2 JLAT EE - .

3 SR 881,491,393.79 5.40
Horb: BURMH 4R 881,491,393.79 5.40

B 25714k 32701




STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

4 b fii 7 301,940,000.44 1.85
5 Al B R % 55 2,760,604,877.12 16.91
6 HOR SR 50,099,680.11 0.31
7 [F) YA HR 8,125,109,738.51 49.78

8 FHopd - -
9 A1t 12,139,158,390.24 74.38
0 Tl R A7 LI 397 REY ) ]

R 297

7.6 SRAERERBA o 2 B8 7= 18 B K/ HE R BT+ 43 B 5 1 R B 4

G NIRRT

P A IRE
F5 | iR Rz |HRESE (5 i 4%
TR iR W fiE g A il K GH (%)
1 0980135 09 ki 01 3,000,000 301,940,000.44 1.85
2 180410 18 &% 10 2,700,000 270,176,263.84 1.66
19 VR R ARAT
3 111909143 CD143 2,500,000 243.241,360.62 1.49
19 FAEERAT
4 111908128 D198 2,500,000 242.555,433.49 1.49
19 JH R ERAT
5 111909199 D199 2,500,000 242.555,433.49 1.49
19 RART
6 111915231 DRI 2,500,000 242.495,410.34 1.49
F A%
7 | 041800355 18 F5 %I 2,300,000 231,187,198.73 1.42
CP001
8 180312 18 3 12 2,300,000 230,324,771.18 1.41
19 P22 4R 4T
9 111911064 D064 2,100,000 204,340,217.26 1.25
19 HHAE
10 | 011900396 SCP003 2,000,000 199,927,884.64 1.22
17 F BN 5 “PER A E# € KNE & B 3 E W5
gE| P 25 1
5 1A P 25 BE R AE X AE 0.25(F)-0.5%8] IR EL 0
5 1A Py e 25 R ) B e 1 0.2241%
e 2 1 P A 2 R B AIE 0.0454%
B AN EEANAZ 5 H A 25 B 1 268 e 1] B0~ 224 0.1311%

2 26714k 32701




STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

e H A A7 i S R ) A XHELA ) 0. 25% 558 Ui B
AN I AR T J A ARATAE 70l 28 5 R A8 S {ELR 300,25 % B T D

5 HA A I B B ) Xt E IR 2] 0. 5% 00 it 9
AN S AR T A AR A AE Il 5 P PRI B HELE 300.5% (1 5 D o

7.8 JRIE A SOYME o 2 3R 7= 18 B R /N HE R BT+ 42 B 7 SCHRRIE SR 3R B 4
SRERL: NRTIT

s s e 3 4 B P VB LA
FE | R | AR | BE D | ARNE - Jm
0
19 0 158,730,000.
1 1989094 N 3,000,000 00 0.97
2 156794 | {57 01A2 1,000,000 100’000’00000' 0.61
3 159180 | {E7 02A1 400,000 40’000’000'8 0.25

7.9 BHEASWE ML
7.9.1 EE TR H

ARSI G R PR AL, BITH O R LSRN A SIS, 453 1 A 25 Bl i e A 26
I & LSRN (s A 53, £ LR AR I BR PN 42 S PR - A A I8 H e 1 5

= Y2
Ao

7.9.2 T E W AL GAR T AT A UE SR B R AT EARRR 19 RAEEHRAT CD231 GIEZ#AUAD:
111915231) 4b, RHBIUBE I E R T2 R A, SRS gt H 57— 4 A 22 AT 57
SUSTilEIf I

AN AR SR T ET T AU — 19 RAHRAT CD231 GIEZ#AS: 111915231 (1)
RAT TR RAARAT, IR 2018 4E 12 H 7 HAA Y (b B ARAT (R I B B
AEATEAL TG B ATFRCR ISR (2018) 5 5)), HAFLEGTHO S ™ Hid R H
HAEMNESEEBENESL, b FE AT ORE S R A UATEE T, 175K 200
Jigt; MRIEROREE 2 2018 4 12 A 7 HAAGTH) o EARAT ORES: M B8 B 2 o0 AT AL 1)
FREATFRER ISR AT (2018) 8 5)), RIAFLE A 2 5 5™ 5 35 S o fHZ 5 R0
[FV Bt RS A Ok NP EETE . BRI B i U B ™, F T B e b
i S A R R BT . AT BRI 7 TR U R B AN B AL AN NI B el R Y 2R

327014k 32701



STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

PRI, M EARECATHR A G AR ORA BN 7 i 3 B ORA R T S5 iE
RS, P EARAT DR IG B8 B 2 B e A DMAT AR, Fi15K 3160 57T

I pE T

N SHZAE 22 4%

SRR P VLR IR . AR

BNSHIESF BB R 2

AT B TS BB R SRR I 1] o AN T AR X IZAIE T3 I BB ™ A% AT BT TR 3R

TR FEXNZUEZFRIESE b, P RIAT A F A 22 o AR -
TR EVIREG TR RAT £ B fE IR

FERZAEST (R AL it

AT A IS RIS e i H X BB SRR, 2

RTINS 27 AAT BRI 55 R0 2278 BROR AN B S it R 7 A8 B KA s o 2%

SN, BT DAANSEZ MRS 122053 55 28 AR TR B8 (L AP o

7.9.3 FAAR FAth % T 7= 44 Y,
SHHA: NRMT
¥ 5 Es &
1 17 RIE S -
2 RECIE Z7 7 H K -
3 SRS, 81,474,556.32
4 JR S FR R -
5 oA B UK 700.00
6 R 2k H -
7 Hop -
8 &t 81,475,256.32

7.9.4 BB A GG MHE R HAR S b H

T AR, S G

8 BEMBRENER

8.1 IRESMHBRFE AN BEFE NG

T2 ] R A %

(R E Ay

A
W
g | N
2t A A
)

AT NG
PR B N NBEB
FEA 185t AT | FAOE | A

3 28714k 32701




STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

75 4] w4

AR I
21 Kfiids | 666 14,299.40 3,384.09 0.04% | 9,520,015.27 | 99.96%

A
AR
21 KfsiZ: | 19 | 858,485,784.46 | 16,311,229,904.81 | 100.00% - -

B

&it 685 | 23,825,917.23 | 16,311,233,288.90 | 99.94% | 9,520,015.27 | 0.06%
82 HIREEBEHEARMUA BRIFAARESHIIHR

N . b 4 A A

Wi H VAT ) FE SS9 iw%
FHEeEERN | ZHEMM 21 KMfiE A 1,259.54 0.01%
e Mk N | SRRt 21 Kfkds B 0.00 0.00%
ARSI NS S \
& &t 1,259.54 0.00%

8.3 IREESEEANMUARFE AT RAEE ML EXEKIER

1 H

2 ]

R a0 B 2 BCE X A
i)

/NSNS A6 UNIAN

TARFIA 21 FfE: A

R R AT TR

AAREEI 21 RfiioF B

3 N R AT \
N Eann
e 5l

AREI 21 K% A
ARGHEZIIFA | W 21 FEE B
AFF IS

it
9 FF RIS H AT

AL A

15 H

TEIFRIE 21 Rfis A

TARFNA 21 Kk B

HEEFRAERHE (2012
H S H) RE&mEeg

11

8,505,567,812.46

2 29714k 32701




STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

A B AR5 4 3 200 e 13,326,104.44 22,881,515,242.07
AHR A S 4 4y 161,007.17 314,809,743.53
s AR T 2 4 R (B 4y
i

AR FHE R A B B0 - -
Al i ST R ok <5 2 i 9,523,399.36 16,311,229,904.81
e 1y GRS AR R AR N ORI R 55, DU HA ) 3 2
(A

2. WA B R AR e A B R 5, TS (R A AL 120l 5
3. AREEET 201341 H 9 HAESATHEMRS % R oi .

3,963,712.25 6,885,095,080.79

10 EREfFER

10.1  EE&HBFEARSHRIL
I G ARG AN KA IR SO FRFE A KS.

102 EE&EFEAN. BEEHREANEIEERET I TRNERAEERS)

1. EE&EHAKERANFLD: 2019 F2 H 28 HAEEEHARMAY, &AFHL
JRE RSB IIRS W BOEL, EE TR AR B,

2. BEHENMESIEEWIIHNERANFELS): RESTE N ELRVRIT A AR
AFET 2019 4 1 H S LEIRIRE LSS RSB ER S5, 2019 4 4 £ SRR
45 HR AR5

103 BRESEEAN. B, Z2&EEWFHIIRR
ARG N AR K MAFEGE BN BT, FEE LSRR AR I

104 EEBT R
A FHE G A A 1 P P SR R R AR U

10.5 iR EHFANEE R AN ERE S
T

10.6 AEEHATH TS TS S HrER
A AR e & R H RIS EEAGE P RSP S5 IT Rl & 10 AR E
Rt TS

230714k 32700



STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

10.7 EEAN. TEALKREEENRZEESLTIFHR
I BN R 208 PN D3 32 RE A B A 1 25 15 10

HeE AN LS PN RIS IR
2. FEE N R R BN O R AG A B AL T A L

B2, K s Sy

B w

BIIRE A BRAL T .

SE ST A BB SUAR S P R S RS A A

10.8 &M IESR A TR 5 R ITHA KK

10.8.1 E&H FES 2 R 32 5 B ui# AT LR BB KA &SR O

SHER: AR
S5 I SEAT 255 ) 4

S 4T 225 i 2431 =P

LS e S 1k fgE | &

Bkt 5 KA B L

i L 1
FAEWRE | _ T
BHW A
Hh ] [ o
MIBHHR |1 : |-
A

e 1L fRE N, REEGE S BITR KA
2. MMIEZF AR S oo g FbrtE EEARE: FFRAAmE 5K, &
EIRGD « FFRIRE RN PR (R R MRS | ZRE e HAE B VR (R
PERA D A5 Bl R B S DU A5 1
3. MESF AR AL 5 TRy B S RAE AL IESR 2 )32 5 Hoo (e e pm v gt
ITEREVHY, SRR IRIE TR R &2 5 s, WHAAR AT %, JF ik RIS

10.8.2 ZEEMAIEHA R 5 BT HANES B % FE

p

10.9 4 B FE 48 XHELR I 0.5% 1O
AN G A A A P A7 i 25 2 S EER AT 0.5% 1B 1 o

111 5N B — 1B 0 Z S B A5 1k 2 B L 20% ) 15 L

11 HmEREERFNHMEERFR

B3

I A S e ARG DL

| RS S S |

33104k 32700



STER 2 AT 21 RARIRBYE SR 5B R 4 2019 SF 47 AR 74 4 2

F HEREGHEL |
HATI ) Al
T T e ﬂgh $£“ WEGE | HERE | BEE
20% 115} 7] [X [ > >

6, 400, | 99, 427
2019/1/1-2019/6 2,000, 00 | 4,499,611,9

1 184,45 | , 450. 7 27. 57%

L /30 0, 000. 00 03. 90 ’
3.15 5
FE iR XU

AT AR I IR AR R A S e B T < S 20 B L . IZ AR T E AR
eI, AR SN AR G R A E ey, AT R < (B SIS AR A A KT o e BRI
SRULENIEE B, BIVEAR RS, PRI R A




	1  重要提示
	1.1重要提示

	2  基金简介
	2.1基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式

	3 主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现

	4  管理人报告
	4.1 基金管理人及基金经理情况
	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 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	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 托管人对本半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半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 所有者权益（基金净值）变动表
	6.4 报表附注

	7投资组合报告
	7.1期末基金资产组合情况
	7.2债券回购融资情况
	7.4报告期内投资组合平均剩余存续期超过240天情况说明
	7.5期末按债券品种分类的债券投资组合
	7.6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
	7.7“影子定价”与“摊余成本法”确定的基金资产净值的偏离
	7.8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
	7.9 投资组合报告附注

	8基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2期末基金管理人的从业人员持有本基金的情况
	8.3期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	9开放式基金份额变动
	10重大事件揭示
	10.1基金份额持有人大会决议
	10.2基金管理人、基金托管人的专门基金托管部门的重大人事变动
	10.3涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4基金投资策略的改变
	10.5本报告期持有的基金发生的重大影响事件
	10.6为基金进行审计的会计师事务所情况
	10.7管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.8基金租用证券公司交易单元的有关情况
	10.8.2 基金租用证券公司交易单元进行其他证券投资的情况
	10.9偏离度绝对值超过0.5%的情况

	11  影响投资者决策的其他重要信息

