RiFFEmmr R IEF R REE

2019 4

—
N
l—a

5 4 Z

=R

201912 A 31 H

HEBHEN: RFEEZSEHEARITEAT
HEFEN: PEIHBRITRGERAT
WEXHHEE: 20204£1 H 17 H



RIGHERR L4 2019 4E4F 4 ZAFSS

§1 BERR
S T HE 2 A A A PR VORI AAE M I 152 S R o A A
JEREFC AR TU L oA P 5 R R B AT
G A AR T RIRAT IR A IR A T RAR AR & 2 IR, T 2020 46 1 16 HEZHE T

& P SRR A ERIIAR A SIS
IR B E I -

AR, RIEERABAFEREBICE. RPIEK

SEHNARWE LLSE M B ST i RN BEAE S 57, (B AN ORIESE & — 52 B A o

R R STF AR AL L.
B AIDEER VIR e
A 55 SRR T

BB AT AR, BB AEAR H P 5E O SRR ML A 4 TR R A

AHEIAE 2019410 H 1 Hilg® 12 A 31 Hik.

§ 2 B MR

4 TRR KIGFERR 3L 4
7 A TR -

I 002381

A (Y LT
e Cile sy VeS| 2016 £ 3 H 24 H

7 IR B A S

739, 131, 645. 02 17

FE— SEREFE b A R i 4 & (B e sh Z R i 4

% Hbw T JuAe KA N SRR LY 4 L SR v 45 % [
o
AREEE RIS . ARSI E . KER

P AW B MREESETRIR TR RN, MR T
He.

L o H LR G TREI A 28 X 90%+1 A 58 AR 22

BB (BiJE) X 10%
$EAﬁ%#iﬁA,ﬁ%W R TRUHA AU i T

A 2 R AE Tmmigks, BRTRAS LS. REAES,
E?ﬁdﬁl%ﬂ& 5=

REEEHA KRB RERFTEA A

EEEEN o E TREERAT R B RRAF

TR A R S TR RR TRIEHEH A FRIEHE C X

R L3 P RTRR - -

B o B e N AE Gy AR 002381 002382

RS AL E]

B R R i S o A




RIGHERR L4 2019 4E4F 4 ZAFSS

5 K T 8 4 35 4 i AL A 457, 348, 802. 18 {1 281, 782, 842. 84 iy
& 43 G F 4 ) ARG W 2R AR -

§ 3 EEMFMESHERI

3.1 EEM &R

Bfr: N
Bt Il E s N WER (200910 H1H — 2019412 H31H D

IRUGFER A 27 IRIGHER C 2
L. ARSIk s 4,122, 609. 85 314, 298. 49
2. AHIR)E 5,117, 333. 29 362, 945. 93
3. BT & B TR R 0.017 0.014
4. MRS T HE 508, 628, 625. 08 308, 097, 396. 95
5. WIRESMBIHE 1. 112 1. 093

e (1D Frid ke SHRbr ARG A ANNEEEE 5 2 e 3 I, T A2 E Sehriicat KT 2
T oHs.

(2) AW LIS IR AR SN . #eBikas . b ONE A e E sl nkk
FRSC B F G RO, AR 9 A5 2 Sl s n_E A A Fo (B 283U e«

3.2 EEHERI

3.2.1 AR5 I SR PUFEN KR KI5 R LS LB W 28 FR i LR
IRIEER A 2

[ EEK | EERE | LSRR | WO | B
B 20 | mmzo | mikasze | axmsze | O© | @70
S —_ N
jiibgj% 1.55% 0. 06% 0. 59% 0. 04% 0. 96% 0. 02%
IR C O
[ EEK | GEMEE | LS | RO | B
B 20 | meze | mkuaxe | axmeze | 009 | @70
S —_ N
jiibgj% 1. 39% 0. 06% 0. 59% 0. 04% 0. 80% 0. 02%

#
w
b=
=
&
b=



RIGHERR L4 2019 4E4F 4 ZAFSS

3.2.2 HE S A FEMURE S RiHHER KRR KI5 RS b B fela &
AR L

AZLEREG O B BT R 32 5 U 2% b A B U A 2 1 g sk A AR LE 1

11.07% -

9.49% A

7.91% A

G.32% A

4.74% A

316% A

1.58%

0.00% -

-1.58%

-316%

-4.74% |

LA R AU w3 0 S SN U S NN SUSSUUNNE SUSUNUUE SUNUUUNE SUSUUROE SUNNRUUS. SESUURNE SO

0

201 7-05-06 4[4
T LI A T | P SO ¥ S
IO T80 [t i
L0 S T O O St SN SO SN SN SUSSUS SO SURSRE S
01 8-02-07 |-t Mmoo

018011 A
2018-08-18 {[--t--meeee
01 B0 25 |
(A= T | S S S S SUNUNNN SO S SUNSUNSN SUSSSSUNS SUSSSUSS SUNN SUNS S
01 G0 =08 |t R
L0310 i | S SO SR - SN SUSSURN SUSSUNS
VLR 1[0 | O SN SUUUUNE SNt 1 SUUSSNNN SUNNUUUN AU SRR SNSRI SNSRI SRS S
TN = e | P S SN SN U SUNSUNNE SUSSUNN SR

20161 2-29 1|4t
7

LU R L T | S S, S—
LA RS T O | S S

2016-03-24
T - e | I | P S SN ST oSS NS SUNUUNN SUSSUNS SUSUSUAN SN SO SURSE S

(]

— AL G MU TP IR e — SRS e R S b

4 00 313 W



RIBFEI L 4> 2019 45 4 TR

CLH A2 0 S T i (- 22 5 [ 30Dl 05 B i Bl Wi 2 22 1) SR B 30 L 1]

89.74% I t ' i i ' ! I t f ' ' f I i ! ' '
8.35% | ; e R N W A
6.96% 5 ; A N S
5.96% 5 ; A A S
217% s | AN - — N
2.78% 5 ; ¥ (I S B B S
1.38% 5 ; T B i e e e R
0.00% 5 : iy e e P
-1.38% : 5 : e I s B B
2.78% : 5 : s e B ma
847% {fn s | SN TR SN - -
=+ = = = = b i M o D e 0 W) — @ P o= o— P o=
oM 8 e o B e = ot B8 = = 8O 8 — MmO e
T - T = s T T T o= T R T S« - R T R = T =
O O O e - O O O O - 8 O O 0O - O O O O @ = o
; : : : ; : : ; ; ; ; ; : : ; : :
7= T T~ S T S 7~ ST SO N SN S U - - T = - S = - A - - N - - = S~ S= S-S S
—_ = = = = = = = = = = = = = = = = = = = =
o o o o o o o o o Do oo o o o o o o o o o 9O
T R B o B L R R e R

[— cophl o G B I I8 — C S L A B e A |

e (D AREEREESEFAME N 2016 43 H 24 H, E/RHEEN 2016 4 3 F 24 HZE 2019 4
12 7 31 H;

(2) AFEG WP E 32 BA RN e Ui e i fh, OREE G SR, .
AT RATESE . IR R NS, BT SORRIESR . IR, TR
97 (& oy BAE G ATEERD . B0 R . SRAT A7 K S50 R B I M 2 70 V5 < 5 B8 10 At
SEN R 4 b T (AT & o ENE N 2 AR G RIE ) o ATE S AT TSR BUIES R R 7,
AFU R 45 DRI 5 A 26 350 55 5 0 R O T O P S 6 48 DR R 5 22 S IR R AR SLTIE LA R 48 5 T 4 285
G M= A MBGIE . 8 IR J5 DR O ISR ROBLIE S5 B8 7=, ARG AEILT] i se 5 f5 1 10 32
Gy H Sz o iR e AU DUJS RO VPSR S 1 St b, & B AERATE LR S
A LUK AN BETE I o SRS B AL A Ll AR ST 5 I BE LL AR T 858 7 1
80%, A (I3 G B B H7E — 45 LU I BUR B3 (8058 LLBIAVIR T3 4 58 7 1 1 5%, Frh Bl
SIS A S AR IRUES AR RS

3.3 HAh¥ER

%5 7 13 W



RIGHERR L4 2019 4E4F 4 ZAFSS

§4 BEAMRE

4.1 G2 E (RESLE/PNH) fHir

AR ESATER | L \
1A — A H
= % Tamam | BEam fER b

EEE: PE. Lyt
2008 N ERATIE, AT
AT iR BN RERAT AN 21
HL AT N RARAT IR
MBCGER] . R IRD A

A I 4 PR F) FE 4 H A HE . 2013

- 2016 4F 3 F 2 AR & HA
0 FA S - 11
S S T maean. RS

B AT IR 5T 2 m BT ST
KERGZFRE LG L BRI
B A, BRI
HE Fifn 5 27 B IR 2 15 B R
7R A ) 40 57 £57 2 TR AIE
Esie E AP Tt i

E: (D BeabrEIRE . SIRH ISR A M e 2 B, iz e A R A A E
BIAEHR,  UAEHR H N3 6 & R AR H
(2) IEZFMLAIE SGEMATAE P2 GIEFR AL N AT BRI MED) BIAHSCILE -

4.2 EIE NSRS B A A G 12 (A5 DU B

AIEHIA, AEEGEENRIET (FEANRIMEIES R EE) « QEFRREE
WETHINEG « (AT FRIEFRRESISEEEING | RE G FRMEAA EEER,
EHERTIRARSCHUE , RIS . BhUR 3T 2 A ) L BN P S 57, AR AR
BB R At E, NS BT NSRRI 28, WA R AT E R S O 8 A AR 22 AT
N

4.3 AR GE LA

4.3.1 ATV 5 HIEKHATER
ARVATA BB FHA S RA, LR I BIER), R BRI, %
FORAGIGT 22T LGOS IR &R, WFFIC. BB, S e b,

%6 7 313 W



RIGHERR L4 2019 4E4F 4 ZAFSS

RIUAT RS 5y SERIAR T 5 I Hh XU B3 0 SO0 22158 5 1 DU EAT 5 JIAAS e DR Al o

WA P W TC RIS A T T E BRI TR 72 5 AT OT I, S B ST A ATEL AT
HEN N IA /AR S, ARG P R G FEPHAT, BRLHERA T AL, B

Wi B 5 T ARV AR,
AR IR B S MR 5 0 2 BT ARSI L A 2 I R 2 TR AP A5 AT,
TS 5 R BT L B

4.3.2 B ER AT AR T T

R EE R 2 QEFRERSERAF AP ERSFEL) , AFHE 7 A3 5 ]
JER R 28 Ty WA A, R st 25 18] [F] 1) 52 2 F R) H e 0] 58 5 i i ik . A= B A
PG T R GE, KA RN RN A & T (5 728 ) 4R g AT R 45, I 0] 20 & 1) 1) [+
W22 5 o3 b e ARIEEIEAE NIE H R IAAE S, kg R R R H e 5E 5, 0 HE
B SRS R A DA S 58 2 H IR AT SCHR B AL il L9 34T IR 5 B2 M 4H & 5 At 2 & TR) R AR 1A 1R HL
[F) 28 Gy AT WAE 04T . AR TN S B BENEH AR EHE S 5N 5 T AT R H
SR A 5y FRAE B [ B0 A8 5y mEfE s iR 5 24 H S RS 1 5% A8 5 IR 0 1Ko

AIREIAN, SHEREL 5 KK A

4.4 WEMNESRE RBAIBIEST

2019 4EPUZRLE, BRI, WA IR BRI, AT R BRI ER R, R
55| SRR B A AT SUFIEARTI T, SAE RAR RS EERAT R JE AR RS AT HESD
s, CPT [Al LG bR EAT, PPT (A LLAEEA Fr el Tt AR WOYI R B g s gk PUT 5 4L
R IKIXE, AEFAANFERE T, ZFSUEM B ISGE. I, SRR R R
G bATES, ERFIZEARUER, b 10 FHE. 10 FHIEFF6. 740 34, 7 41 24+80 7
] 2A Al A B I R AR 70 50 HL 2019 4E " FFORFEFL 4BP. 4BP. 4BP A1 4BP 2 3. 14%. 3. 58%.
3. 96%. 4. 38%F01 5. 02%.

FENZERE MRS A o, BRATUME B GRS E N E, SREUT M0 T e RN,
ARGEE R TG, R GG T AR BT R, 12 R R, BEES A, R
I i R B O R L AR B 80%, (HFRATTLAERE HRT 8] Y HEAT 4, LA 2 L LE 9 AR
KEK.



RIGHERR L4 2019 4E4F 4 ZAFSS

4.5 WMEHANEE LSRN

BREAIR G WA AR A S RATRE N 1. 112 76, ARG RS M EN KRN
1. 55%; BZEAR IR ARIERERT C ZIER M BUSED 1. 093 JC, AR WIS M B E KRR
1. 39%;  [Al 3L 57 EL A R v 2 2 09 0. 59%.

4.6 REBARSTHFHABBE ST HERERY
T I AR G AR A ESE 20 4> AR H 2 S0 AR NSO AN 200 B 2 & 58 i E T

5000 J3 TG TE B

§5 BEHAEGHE

5.1 REWPEXREESEZHEEMN

i H

s o)

RS B BRI (o)

R i 5 5%

Hor: B2

BE B

[ 5 WA 5 %

450, 845, 341. 52

55.12

Hrp. figz

450, 845, 341. 52

55. 12

B SR IESR

bt R

BT A AR BE

KNIRE b B

20, 000, 000. 00

2.45

Horb: SRR RN IR
SO

HUT A BRI 4 it

171, 298, 452. 18

20.94

H A5

175, 766, 059. 14

21. 49

it

817,909, 852. 84

100. 00

5.2 MEHREATI A RPBREREAS

5.2.1 MEHRET IR N R A S
E: ARSAMERIFFA RN ERRHAE .

5.2.2 |EMREATIL T REEBOER BB ERBEAS
T ASEGAI WA B R A

%8 m JL13 W




RIGHERR L4 2019 4E4F 4 ZAFSS

5.3 MEHIRIEZ A RYHE G2 E F P 1#E AR/ MR KRT 42 BER SR A4
E: AREARRE RTINS .

5.4 HEWIREF T MM RN GEFER R A S

FFa figz b ARME o RGP E R (%)
1| EFE b 524, 508. 84 0. 06
2 | JUTER - -
3 | &z 109, 873, 505. 08 13. 45

b BURM: SR 109, 873, 505. 08 13. 45
4| kfigz 123, 808, 327. 60 15. 16
5 | Ak R 2 - -
6 | R 216, 639, 000. 00 26. 53
7| AR (AT - -
8 | [FEAFH - -
9 | HAb - -

10 | Ait 450, 845, 341. 52 55. 20

5.5 MEARIZA RAME HEE T ™ 5 LB KD HEF AT B4 iz B B 4
e | mBm | mEAK | MR GO | AR oo | D oea

el (%)

190201 | 19 EJIF 01 500, 000 | 50, 015, 000. 00 6.12

2 108602 |  [EJF 1704 445,526 | 44,811, 005. 08 5. 49

3 101900180 19 SR 300,000 | 31, 827, 000. 00 3.90
MTNOO1

4 1980002 19§%#ﬁ3$i§ 300,000 | 31, 524, 000. 00 3.86
YAS
19 fERHZ T

5 101900587 300,000 | 31, 332, 000. 00 3.84
MTNOO1

5 1980158 9 Bk 02 300,000 | 31, 332, 000. 00 3.84

5.6 & HIR LA RMHE G E ST #E AR MEF BT +4 B SCRIESR R R

4|
T AIEEARE

JARARFFAT B SRR SR




FRIFEH 4 2019 F 5 4 FRPEE

5.7 WG BRI A RHE GRS T 7 8E H B /M HERF RTRT 148 5t & R BUR 9 40
E: AEEAMEMRRIFA SR

5.8 5 BRI A SMME G T 5E B /N HERF BB L2 BUE SR W1 48
T ARG WIRARFFABGLE.

5.9 R EMRFEE TR KB FIHER 5 B0 i

5.9.1 AW E FUH B R BUR
ARSI EAIRE AR AR T A E U

5.9.2 |EYRFES TR K B FUH T M8t m A4
VE: AR SAMR G IR R E U 1T

5.9.3 A3 H R AR B R V-
AR HE G AR AR AR 5%
5.10 BB HESWEME

5.10.1 FEGRE KT+ B IEFKIRIT EARA A ZNEE DAL T #1750 3 B
AN, ARG HBRIATT AR AT BB B A TSR, s R g

i —FENZ R AT T,

5.10.2 FE&H B HAT 42 B 1 e 6 FIPUE &1 8RB LR
WA, ARG BRAETT B, B e A RIE 18I B S e 2 A B

5.10.3 AT FEHI AR

FFa B i &8 (B

A7 H RIS 5, 706. 29
PSR H K 50, 013, 487. 67
ISR -
SRS, 14, 539, 100. 16
JSEUAT I 3 111, 207, 765. 02
oAt MWK -
R 2 -

%10 7 413 W

N | |01 |[W ||+~




FRIFEH 4 2019 F 5 4 FRPEE

FoAt -

&1t 175, 766, 059. 14

5.10.4 R EWARFFH A THEBI R T B 6T WA
T ARG AR IR ARRFAT A+ F B m] 34 555
5.10.5 M EWAR BT 4 BE A AETUIE 2 FRIE ORI B A

T ARG AR I WIRAAAAEREZ RIS -

5.10.6 B A S B F A SO HR 3 2
AP0 NI A, 2 SUHHE 5 R R E R LB T S &t T RE A B 2%

§ 6 JHIRAESHHRT

Hfr:
i H RIGFESR A 2% IRUGFESR C 47
i 5 AT A B A 295, 425, 530. 03 11, 265, 522. 98
i 5 A ) S 45 A ER D 40 191, 364, 822. 07 304, 801, 019. 39
U3 - A3 B R A) < A B [ ] 47 201 29, 441, 549. 92 34, 283, 699. 53
5 BRI R SR 2R B 8 (4 Bk B B
L= EA))
i 5 AR 2 A B A 457,348, 802. 18 281, 782, 842. 84
§7 BEBEANCHABEERERBELRESER
7.1 ZE&EEEARERESHHLINHFHR
Hfr: A
5 W EENRRE AL &y 4 1, 945, 307. 67
A5 HA M) SN/ R AR i 0. 00
iR SHA 1R S HY /B2 [ A7 i 0. 00
5 WA B HENREA AL S 40 1, 945, 307. 67
S IR A AT S 8 5 28 ey 0. 26
Bt ) :

7.2 ZEBENZHBEREBRRALE ST H AL
E: ARG ARG E N RISHEA R e, B, SRS AT

21109 13 W




RIGHERR L4 2019 4E4F 4 ZAFSS

§ 8 MMHEBH PR M E RSB

8.1 REHNE—RREFRFAESHBLHIE BB 20%H1F 5

S T R e S A R R
e
gk | | mEepEe | ) - -
wo| | w0 P | e [ TRS
Q0% T ] | . .
2019 4£ 12 H 20
P 1 HZ 2019 4 12 0.00 180, 179, 279. 28 0.00 | 180, 179, 279. 28 | 24. 38%
A 31 H
wa |- - - - - -
e U
I o A L — S AT G R S B AR 20T 2R R
VAT SEUE S I (AR . S Tish b R 455 U
8.2 WM HENFENHMEERE
AR, TR R S
§9 ZFEXHEZF
9.1 #EXHFER
L. o B A AR R B D S S
2 ORI R AT B 6 2 )
3. R P E AR & S U 4
4 RIS S AL
5. AR AL VR . LU
6. HEITE AL R . EL U

-3

v IR I A T T

12 13 W




FRIFEH 4 2019 F 5 4 FRPEE

9.2 FFJiHL &
FHEEHANBRESITE N .

9.3 TR
P F TR E VI R S SR & B . WRTE SO AR J5, 76 PR () Py BUAS _Lak SO = B

REEEEEAMREAH
202041 A 17 H

% 13 5l 4L13 W



	§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国债期货交易情况说明
	5.10 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


