B2 G 5e SR & RIS 3BT 0 & 2019 4E 58 2 /4R it

HARERFNBRSHIEFREES
2019 58 2 FHEM S

201946 A 30 H

ESEHEN: PAZERSEEARAR
HEFEEN: PERVBRTREERAF
wEZEHE: —O—LFELHAT/SH



H 25 S8 SR & IR S BT & 2019 4E 5 2 /AR il

§1 EERR

He G PN B HE S MR SRR AR & P B R AE ARG 3 R PR B E R
W, IR AR RSN HERA AN 58 B AR AN ) ST DA

FGAEE A EAR AT A A IR A AR AR S e, T 201947 H 12 HE
BT ARG T bR SRR B A SIS A, PRE R N R R
B RPUERRIE G RN .
G PR LA L BRSBTS A B RS PR e 7, (N RIER & —
SERIA .

HEGIRA SO ARIIARELI . BHH R, 308 7R BT SR A A4
5] T A ke <5 () 4H B3 B

AR I 55 BORER R

AAREHE 201944 A 1 Hilg® 6 7 30 Hik.

§2 EH&EFERmFHR

BE 4 IR R E RIS
Fe 4 FAY 310368

3 oA 310368

S (b BT

BEE&o LM 2008 £ 7 7 4 H

i 7 AR k4 3 00 20 22, 584, 561. 51 #}

AT RGHEM . AT R LA Hr A
A HFEAT 5503 4R A LB T, RRBEH

A ERETEF I v A AN & B A AT ML AR A
Bt H AR AR, SR & 3R A5 R B i e s A B AR
SE H B A R B A . 3l SR AR 32 30 0 73 Bk
AT SR, LT AR H R KIS AT N, R
G RS (R, B SR b S K A1




HI G P IUHBIR G RIE S BB & 2019 4E 5 2 /4R s

Bl .

ANk 4 AR 252 RO T BENAE K R IFAT AL 5 408
Mg, CHETWR MU EATUESR A AR — 2R L E A
b FE AT BT LLBIRCE,  H Nk ki
o BT Z T, HRAE 2 ML FHEAT IR
FMBAE B EZ BRI E AT 75 &t

Bt s WK ERIRE R, BT RN R S A H T R )
W — B ECE, Bl ATETHR, fids
PAZIEF Tt fl: [, R4 E R ESDR
W AL E R —AAAM (Active  Asset  Allocation
Model) $&7s M —Z 55~ BC & AT %, BT ERE (%
ECI> BT IV 5 1 L — B P R BT 56

- PR 300 IR i 28 R X 80%+ P R R (&) ik
FE X 20%.
RIEG RGBS PR e 4, H TN AR S T XUk

RS i RS AR KPR TS SR MRS, T REEESE,
J& T v e TRURMAC 2 R T XU K TR B8 o

A= UN HITT 25 R S FA PR A 7]

HEHEE AN o ROV ARAT e A BR A

§3 FEMFIIFMESHERI
3.1 FEWEFIE
A AR
e 4
E M F AR R
(201944 A 1 H-2019 46 A 30 H)
L AW eI i 909, 453. 05
2. A HIFE -143, 923. 96

3. TBLT 42 5 < AR IR

-0. 0063




H 25 S8 SR & IR S BT & 2019 4E 5 2 /AR il

4. BRI & %7 E 26, 013, 675. 10
5. WK S B 1.1518

e D AW SIS RS AR RN . BB . HABISON O & A B3
) FHBRARSC T MR MARE, AR A Cse Bl s in_EAS 22 fe i (E AR s e -

2) RIS WEHRF CER 7RG E Y. FEE A& 5 0, HEAEFERFA AL
VAR 5 2 I TS Y (il 3 kRl 355D, TR NN ERRE 5y 2 < (1 25 30T 5% A
Ja, SRR AT EAR T A sy

3.2 HEHEHERI

3.2. 1 AIREWIESHBUFEIE LIS RN ST B Al a8 2 K LB

B | Mgk | kg ik
R [ERENS ‘
i B v RbaEE | Rk | IR | ©O-G) @-@
) (B WE®D
HE=1NH -0. 53% 1. 78% -0. 95% 1. 22% 0. 42% 0. 56%

3. 2. 2B E G E FAELRE & R IHFEE KRR L5 RS iR #Elk
MR L
HTT (G TP IR B RUE I R A
ST E AR b G PR R i 5 7 S H5 0] EL 1A
(2008 4 7 H 4 H% 2019 4£ 6 H 30 H)

297.97%

264.86%

231.76%

198.65%

165.54%

132.42%

99.32%

66, 22%

33.11%

0.00%

-32.11%

2008-07-04 2010-05-03 2012-03-02 2013-12-31 2015-10-31 2017-08-30 2019-06-30

|—EREEEFIBRE — LEEE]




H 25 S8 SR & IR S BT & 2019 4E 5 2 /AR il

§4 BEAME

4.1 Z&HH (BESLE/NE) fif
AEAE G (103 G 2 TR %

A | BSs Motk i
AR H 3 AT H
FIR

L, firetd.

WAEIRT 5 s e SRt
FURT (B SRS (VD
WEFRFT) , 2009 £ 5 H

TN E RS E A
BRAF], JHAEAT AT IS R
REL BT, HEE
BB S I SRR S 4% e

| o TR AR
TNk it 01— - 13 e o A
T | o amippnpee. w

B ARG TIIES R4
BaEE. HZEHRER
RS R A 7
IR B Atk e B
BUEH G L IR
AR RS, A
HAE RS AR IR 5 R
G,
E: L ARBREIAEAE B 0L MR ARE REZ H; Hizkea Ak e G RE
RHERMER, MR H R & & F A H .
2. UEZF AL & SGEMAT I B2 GIEZRAL A N A SR E B IMED) HOAH SR AE
4.2 BENXRE N AR SB FEM T 1B O

ARG, ARGEHNRIET GEFE) o GEFREEeE) AHREEN
IRE, Ml sF e G RAE, REMIEN . B oo & R BT IS AL 5,
T A 1 XSS (R R il B D R AU SR B RR 2

I SR GBNEAF A EEN I G & FIHUE, 5B P Lt . T8 AEe
W EARGEHNEG QA B LW A RENRA 5 RHPTTAA 250K
S5 REMERAT Ao AEFE G T I B AR, AR M 3 SR AR 22 4T 09, JFE
AR E . BRI, TR T SR A& .
4.3 APRGEHRH




H 25 S8 SR & IR S BT & 2019 4E 5 2 /AR il

4.3.1 AP 5 ERPATH L

W GEFRRREEEHAR A TZSHHEIRTEL) » AAFHE T (XTS5
%) ARG KRBE . TR FREMEBOR T BT g LA -1 52 5 IR AL B Al
% (BT, RERE . ZHPATE) IRl EORUES T H G R T RE
FXSARSLAE IR, S DRSS B AL A RSB AR B . ISR BUM S a5 B8 PR 5k 5 ThT 247
NPRINL S R, SR B8R A8 S AT O H B PRAS JE PR A RN s 152 By ik
FEANZE LA B

S I W TR NNISTE 2 1L i A RN T O W R Ay L a2 073 1Y P il
B RERIRAE RN, B RBBRA G ZH AT IR ERFEN =, EL AT
il B

FEAZ G PATITIH, A A % 5 BER RE AN AE 2 AT HRAEAHRR B, @il SEAT SR Ac 5
AT HIZ 5 7 B, RS R A G FH AT S HATHLZ

£ HR M AN 5 2 T PG 5 T, AR 2 ) XGRS B B AT T e 1 AR ST A x4 42
GrPATIE DU/ E AR M A AN RCR VP Al o XU B3 3 1 0 AN [F) 4L 2 [ [R] 1) 58 2 AN 22 232 1
BRI RS L OL I IREE 20 LEGE T A 2258 S AL Tk 4 5 WAl R 22 S 1 LR R
R AAR A W CL RSP A= FEIIA A L AN R B ) 7 1 24 &) 8 B AN [ 180 B 21 5 [ 17 52
DG N AT T 0Mrs XTIpAN L5y, ERFRIR L T A& Z 18R AR R 1R 52 53 iR T 37
NN G 3T, AL G a1 R LA i ik .

AN F IR F AT BERGE . F PR RS S TR, AT T AT G
B APRE TN SR A G ARSI, R B RS 5 i BRI DL
4.3.2 FHAZ AT AN I

RARGIE T (RERLHWRESREINEY . WE T ERTE A SR I &
FA] e BN A28 5 A 2t Sk 1K) 57 5 28 5 28, IFIURE HLV& S8 1 5 A8 5 1A L A%
WU LA Ja TR -

A, RARERA M N RGHES 555 AT s 7 H SR 58 5 s i/ 1)
A2 Gy S I AUE SR 2 H SR 1 6% 100 L A FLAt 7T RE- S BN A 152 5 AR 2 i 1)

]
WAL G
4
4.

ke

G

L

TR S P BT SRS AL SR I i B
14575 I P9 2k e 3 B SR AE AR 0 A7
2019 #R55 %, REHIN A TR G IR, ST T B Ak N 225 =I5 AR

1=
4.
4.

6



H 25 S8 SR & IR S BT & 2019 4E 5 2 /AR il

TGS, AW B 5 B, BATUNRA R E . AR WL A
WIR TR, E T R E A RS T b IR i R E AR SR — UGB R HAMRE
TG BEGE R M A i 7e 0 AR, JFELE S BRI i IR, BRI
IS B B TR Bt RS e, B e B A LR 68 R AT XU Rss . IR, A ENR
e 5 A AT WA e, BEFPECE B BT IRSS Mg AT Ik e 75 A
AL SRR AR X B
4. 4. 2 it A 2 S DL SR B

AR SRS HA I RPN 0. 53%, A WL S5k HE R B A-0. 95%.
4.5 MEBNESTHFE ABRESH T HEE LY

AT G AE AR A5 TP H BB R N A AR H B G 3 A T T 75 eI T
HEEHANT 2019 4F 2 FR LB N IRAJE T RRERHRAT AR S, HiREeLE
K IEMRE, FESHIRA AR RIEFFENSWHITRM, RO TEa A
REATTRM BEARE IR, AT HHERKE 2 5000 /57CEL L,

§ 5 HARME

5.1 MEPRELSEZ=HEHEMN

3 4 i B

5 i H &4 (o)
[ A5 (%)
1| BERRR 24,293, 411. 90 90. 40
Hpe B2 24,293, 411. 90 90. 40
2 | BEEWRES IR - _
Hrr: fiigz -
BE SCRRIESR - -
3 BB - -
4 | GRRATAE S -
5 | ENIRE LR - -
Forre S = [ 1 SN0 5 G i 5 - -
6 | AT & &A1 2,299, 325. 43 8.56




HI G P IUHBIR G RIE S BB & 2019 4E 5 2 /4R s

7

HoAth 45 75 55 7

281, 788. 27

1. 05

8

it

26, 874, 525. 60

100. 00

T A RIFEISROE S A LB TS
5.2 EWIREATILA R BERRAS
5.2.1 R HIARBAT LSy S350 PO BB B L

(e

RlESi

~fME G

o 3 G
EHEEB] (%)

PN NN NN 4

3,075, 367. 00

11.82

R

il i b

19, 284, 439. 90

74.13

LT 3T REOKAE P AR

.

HER I

ALiEIEH . R REAEREOLY

- |& |™ | ™

A8 R Ol

—

5 RAR . ARG R AR RS

409, 638. 00

1. 57

SRl

133, 104. 00

0.51

Ll

LG AN 55 Ak 55

BEART FEAEANR 55k

KA PRGN 2 It B

JE R SS « ABEAELAR R 55

#UAE

DA TAE

1, 390, 863. 00

= |l |vw |lo |= |2 | |= |u

3t RE MR

wn

=
e

it

24, 293, 411. 90

93. 39

5. 2. 2 MEFIREAT LS REEBOE R B R BB A&

Ak

BRI ROE S H LT T

5.3 IREWIRIEA B 5 E S HFE BRI EER BT+ 48 IR B R B3 40

52

]

T BEEA P 2 A4

HeE (B

2 fetirE o)

R B

EELH] (%)




H 25 S8 SR & IR S BT & 2019 4E 5 2 /AR il

1 000568 PN E 25,500. 00 | 2,061, 165. 00 7.92
2 002714 W A 34,500.00 | 2,028, 255. 00 7. 80
3 603589 H s 29, 300.00 | 1,887, 506. 00 7.26
4 600519 ST G 1,900.00 | 1,869, 600. 00 7.19
5 603899 JRIGCA 40, 300.00 | 1,771,991.00 6. 81
6 002568 BB A 94, 700.00 | 1,693, 236.00 6.51
7 300529 R A 26,810.00 | 1,671, 603.50 6. 43
8 300760 LG EST 9,200.00 | 1,501, 440. 00 5.77
9 600763 TR EST 15, 700.00 | 1, 390, 863. 00 5.35
10 000895 XL & 55,000.00 | 1,368, 950. 00 5. 26

5. 4 ARG WA RIBHFRE LA

AT G ARG IR R FA G5

5.5 EBIRIEA SRMHE G ES T H#E LB R/ D HERR B BT LA i B R B
AT G ARG IR KA 55

5.6 MEHREA RME S EESEF=FE HLEIRK/ANHER BRI+ 3= SCRRES
BH A

AR G ARG IR KRR 577 SCHFIESF

5.7 MEHRIZA RME HEESFH = HE LB R/DFF R L E ReBRE N
|

ARG AR EMA RIS SR,

5. 8 E HAR LA FOMME 15 2 B 7= 1#E L5 K/ HE R I B0 148 BUIER 3 B 40
AT G AR A5 AR K AR

5.9 MEPFREESRF BRI H B A

5.9.1 WMEMREAZE ST T HIBIEHRFF SR A
RIEARSRE SR, ARSI SRS .

5.9.2 AESEFBRIPRKBHEBOR
RIEARSRE AR, AREFES SRS .

5. 10 & SR AT SHH 1 B GUH R S 1B v

5.10. 1 AHAEBHRRFBUR

RIEARSREAR, AREFESEEGHELS.

5.10. 2 REPIRAESHF K EH G SRR SAH AH

RIEARSREAR, AREFESEEGHRLS.

5.10. 3 A E BB VRO



H 25 S8 SR & IR S BT & 2019 4E 5 2 /AR il

RIEARS RS AR, AEEAESSEBTAS.

5. LI EAAME MHE

5.11. 1 AEEEHR BRI ZIET7 I RAT AR A B BT LR A,
B ER S gl H AT — A2 B AT BT ST T .

5.11. 2 BE& BRI AT 44 R S H B & & R RIE 1) e I 2 P

5. 11. 3FHABTE =1 B

JP BN &H (0)

1 A H ORI S 17, 865. 28
2 [ WSCAIE 5797 Bk 256, 224. 42
3 JS2 YT ) -
4 INECE RS 418. 44
5 T2 WA H K 7,280. 13
6 oAt Rk _
7 i 2 -
8 At -
9 &t 281, 788. 27

5. 11. AR B RARFFA BIAL TR BSH BT B 57 4
ARSI AR IR R FFAT AL T IR0 (0 T e #5155

5. 11. 53R B HAR I+ 4 B = R A7 FE Uil 52 PR A% L A 1
ARSI AR IR HT 44 IR AP AN AR S A PR 5 o

§6 JFHAEEHHRE)

HAL:
ARG SH I A B A 23, 353, 938. 74
5 SR e R e 4 405, 172. 73
o g i B s Y IR ¥ 1, 174, 549. 96
] R S5 7 AR By 4 -




H 25 S8 SR & IR S BT & 2019 4E 5 2 /AR il

A HA AR 3 4 03 s i 22,584, 561. 51

§7 ESEEACHEGTRERASESENR

7.1 EGEEARFEFESHBRIFIL

AL fy

et WA S R AL S0 8 6, 407, 151. 10

0 5 ST 8] SN/ FR O 547 -

57t Y1) 32 1 /e [m ] 4 3 -

A HUPACE B A SE G 3 6,407, 151. 10
5 TR AT I AR 2 4 00 00 o 22 < 0 A 2 L 451
(%)

28. 37

72 REBEENCHERRERFEARES 7 YH
ARG, AR E AR KA B A R e A R SR H L

§8 RMBHEFRKNHLMERER

8.1 WMEHN B ERHZSHBULHIE B BGE T 20%H F 5L

Bt et HA B 2 S Ak s I WA AR IS
FHR || FEESG AR L X
. o HARIy %5 V73 45 JSE [ 473 40 SEERA] A5 L
P I R HAI 1350 FH W 47 0 S [m] 47> 25 ERER AN i
Bk 1 20190401—20190630 6,407, 151. 10 0. 00 0. 00 6,407, 151. 10 28.37%
7 R XU

ARH AR T AP AE B — BB 15 A 2 e 0 A L) B B R I 20% O T DL o 7 B — FR B R AT R e UL B s PO 1
T, IR FEE TN, MR R GRS . RS E IR BT ST R G AR s VKUK
PRI A A 2t

8.2 MR FE REWHAMEERFR

WE A, W P NRIEFEREF R ERTE) « (DTSRI R EIELE
EHINE) SRR E AL S S FIRA R4 E, FEEE A ERTT X IR EIT
TAREG IS HIRAANKRE, BRIEBNEE MW ATFF, RIRESHERA AR
KRR W TR HFE ARSI E R, HERARESEEAT 201945 A
I1H. 5 H13H. 5 H 14 HM6 H 28 HEAMMAH

N




H 25 S8 SR & IR S BT & 2019 4E 5 2 /AR il

§9 FEMFHEZR

9. IHRENHHEZ
He A,
FA S8 B A S 5 BB T

RAE AT

RN

FERSCH 8 AZ 5 M 55 2 1 5
5 IR T 5

oAl A&

9. 27 B R

FRE ARG R L RTINS R A SR O A
YIHCE T AT GAT I R IE AT NPT, TEME 32 4 A5 . 58 RS AL At
[N A 25 OB T A 4 BN O T e AR 4 B FE AL Jy: o B it T b L

100 5 11 2.

9. 3R H R
RS AT BIA I S BN BT A B, AT E A S BE N (I R i AT A
B RHE: www. swsmu. com.

HARGESEEARAF
—O—Nn&EtEH+RH



