BEEHF=HEMHHES 2019 £E 2 FTEWR
H

[ |

20196 A 30 H

HEEHEAN: B2EESEEARAEAT
HEFXEN: PMEBRITROBERAFR
WEXHEM: 201947 H17H



BEEHRERD 2019 £4 2 FERE

HERR

SEBNRE S LEFRIEARR G st B AEE R AL E . =SV BE K,

FEXF FL N B FCSEE L AR I N 58 BE M AR AEAN Sl B AT

R NP ERATRO A R A RREARE S G FME, T 2019 7 7 15 HEZ T ARSH
I 25 Fahn . (AR R A EMEFALR, MERZANEAFERBICE. R PIERRE S
HORB N

Fe RV LSRR F . B B i SR N BRI IS I B G 51, (EANRAIE R & — @ &R

HEG IR A GO ARFIARLI . BHE R, 308 EAE HH TS VSR i LA 4 ] 155 A ik
SIS .

AR I 55 BORER R

AIAEWIE 2019 4E 4 A 1 HilgE 6 A 30 Hik.

§2 EE& RN

H L R HEFHET
B A0S 000686
HLIE/ETT T RITFIHE
Fea FAENH 2014 46 H 17 H

WE RIS M AR |5, 954, 457, 905. 39 43

Bt I A FERRFEE GV RO R R B RIS T, 0% SOl R
BRI R
Bt s AKE A RIS PR L S N BRI A0, PR R

WUSEEIRTER T AAmANA 3 R AR A BBl =, SEOLAL S48 (E

Nk G bL 5 ik i R AN (BT

IR A 2 5 I RIEL AT MTIAIES, LI AR TR GIE TR E RS R’
BREE. fiFAEE.

HGEEA AR GE AR TEA A

HEEFEE N H S ERAT et A PR A )

B Ir Gk 4 I B G TR RR RAEFH LN A RAEFH LN B

% 20t k1210




BEREFEZRD 2019 5% 25 5ME

B ISR SRS 000686 002753
WK B d LR

5,949, 449, 801. 79 1y 5,008, 103. 60 1
IS

§3 FEMEZEHRNEESHERI
3.1 XEMEHER

Bfr: NRMG
. _ WEM (01944 H 1 H - 20194F | REM (01944 A 1 H - 2019 4F
E 4 5 A . .

6 H30H) 6 H30H)
BERHERTA EEFEHERMB

1. A E s B
5 21, 195, 585. 40 44, 033. 98
2. AIHF 21, 195, 585. 40 44, 033. 98
3. iR 4% re
o 5,949, 449, 801. 79 5, 008, 103. 60)

- AHIC PG FE A A RSN e . AN (NS A SR HE A S iR 1
BRARSC 2R i R A, AR 9 A 9] © se il as n_EA I 2 se (B A2 3h 45 ek
2+ ik SHE IR A OIS REE NNWEEE 5 2GS B, v 9 A SEBRIS e 7K1 22
T oET.

3.2 EERERN

3.2. 1 AIREWESHIFE R ZHE RS B A & H
EAGFEH LN A

NET |
s | I g
N Y 7\%‘
E; gig S 2 Eﬁg B | O-0 ®-@
) HZED
®
"
5
=1 0.7870% 0. 0082% 0. 3366% 0. 0000% 0. 4504% 0. 0082%
N
A
R RT B
NET ‘
wits | | e
o | on | :
| B e | B i | 00— O-@
B | #R0O e o
@ . 2D

H
w
=
H
o)
=i




g
-
o)

EFERNT 2019 F5 2 F 5 HE

hul S e

0. 8464%

0. 0082%

0. 3366%

0. 0000%

0. 5098%

0. 0082%

3.2.2 BESAFAEMRES RTHAUFER KRR KIS RN ST B
e 2 FR AR B B ELE

EAF FEHTE BT TH B R A E KRS R b 41 b s v g 3R 6 [y 52 RE o6 EE

12.00%
11.00%
10.00%
9.00%
5.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00%

0.00%

2016-05-09

EAF FEHTE BT TH B R A E KRS R b 41 b s v g 3R 6 [y 52 RE o6 EE

-
’_’—""
e
d_'_ﬂ___;___‘-af—ﬁ
&= = " - ") - - i = = = el P [ e o ™ - =
= = = 2 = 2 z = - = = ES = i = N = & =
l : i i i 1 l : ) ) i | h ; i i ; i )
- o a A h A . o = ol o -+ u o 2 i o - o
5 ES = = = = = = 2 = = 2 = = = = = 2 =
i i ; ; 7 : : ; l I : i i i ; ; ; 7 i
= = = I e . - . . e o w o o a wa e - o
o = = o = o = = = o = = = =2 = = = = =
= = = = = = = = = = = = = = = = = = =
& = = & b & = &= & b & = A & b & = & &
— EEEIFTITRE AR s T TR B e
| EEEFHFEMBEIT I 5 EEEFENMBREITFEME{CE

12.00%
11.00%
10.00%
9.00%
5.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00%

0.00%

2016-05-09

E: AR,

2016-07-08

2018-12-25

= = = o [ =
- o B4 A i £
| i ) ) i i
4 o4 =+ = o 2
i = 2 = = =
0 7 i i ; 0
- o5 o o o o5
= = = = = =
= = = = = =
1 =1 = m 51 1
EEEET IR R
EREEFENMBREITHERICE

2019-02-23

2019-04-24

2019-06-30




BEEHRERD 2019 £4 2 FERE

4.1 HEZH (RESEHNH) Fhr

EAREENEEEE | |
W4 1% L ﬁiﬁ:éﬁ -
FEERE | B H
T &+, Wit. 2008 4 6 H IO EZREAF LRI
AT, ARREDEWER AL 51 2009 4F 9 HIMA &0
HEEESEHAT (RE B EFH AR
RGO 2011 45 6 HMMARAR, Jiftfids
Ak BRSO HEEATIEE, HELH, 201348 A
TG (& | 2014 4 B Hﬁ£SE@E@%ﬁmm%%$%%$%ﬂ;mmﬁ
e 168 17H LA 21 FRER A U 2 0 S G A SR 2
23 SHFEESZR, 201446 H 17 HRMERERZHE
WHWIEENIEE S, 2014 99 A 17 HiEZME
EENESRFIR TSN EEEHE,; 2018 4F
3 H 26 HEg(T &5 KRt i Mipdt &t &4
SetEse, i, 2009 4E 7 H A 2016 4F 5 HAE
o E S BARAT SR T AR, AN FRSUE B,
2012 FRALMFHE S . 2016 £ 7 AIMAIR A H],
ENS DT e A B S S S BB, e,
el || 2019 4F ) 7 i 2017 £ 7 A 7 HERAT S HL eI A 18 T i g A
T oPEE (1 H25H BAERERE L 5T Tk & r e a0,
Z¥ 2018 4 3 A 26 HEAT 25 A & 2 0I5 77 BUIE
B RIS IS 2, 2019 4F 1 H 25 HiEg (T
FERFMEMNTEE. BERFERMTHES.
BERMTHEENEESZH,
MR RJed, W&t [l st o e g,
2005 4F 7 AR EEEARATE T, (R E
;2007 4 6 A WA E SR HRAT SAT SRk
(EZRAC 5 51 2013 4F 9 I NFR A & F 08 8 T
e L R e a2 N B B 225 N T Dl [ 5t e 95
Yias TR, BRI, 2013 4 12 A 10 HiEFRE
s WhgEmEELE; 2014 41 A 21 HiEgE
. A5 B &2 DI R R S 5 i 3 e R S A T
Wik [z | 2014 48 2014 - 6 A 17 HEATEEFH E R MTHEEN
ool |68 17H - 124 PDEEAH; 2014 49 A 17 HEFEEMERF Tt
3t MRS SL, 2016 43 H 14 HATE
o 5 HERaE — FE R R R S R B S R e 4 P,
N ZHEEAE 2018 4F 9 H 19 HERU N EAS BAG 4l 745
sy FANEF IS, PR RS T2 S 4
2P 2016 47 A 26 HEAFEEMEIER T
W e RS L, 2016 429 A 2 HEEE S04
i G R Mg &R S48, 2016 4F
9 H 13 H# 2017 4F 12 A 6 H{F@REHmRFIE S
RUEF RIS R E 2, 2016 4510 H 18 Hi

#5501 L 1271




#REE R 2019 F 5 2 FEMRE

L1 | | | [ A Ao 0 T P A 7 |

4.2 BEANREHAESEEENTE BRI
RN, ARGEENAFERERES PG AR 0T 8. BN 5

NEEGHBHFA NFRFZE, HES GEFE) « QEFRSRRERESIE)  HAE SRR
FUEM CRAEFFH RN HEEREEER) KE.

4.3 AP HERHHA

4.3.1 NP5 H ERPITE R
HT AT, AR AR, B IR IE S s 5 R i b i i AT

Ny AFIRYE QEFREREE)  QEFREEEEEARNMEREIEL) o GEFRHE

AT NFREGHIERFEA) « GEFAREENRS RS B S 8% SR
MR AR NEEHIE, SUERBT T (A PRESEBINE) - CRERSEHINEG « (AR
WHRLHEHINE) (IR R B INE) SREEEHIE. ARERNZ S RGP RE T A
PAZ G, — BB RIS < R I SESE A BRI, AR GEE S YR A AT AL S MR AT A
B ORAESR B BE S Th A P AR A &, A B ROl I 58 =5 58 o) HHEAN R LB 20
B Z A EAT A o Far s
4.3.2 REZ BT AT

A R BT SR 4165 2 5 105 5 BT A JF SE0 IR H S 11 38 5y BRAS B (1 B2 5
B IZAE SR 2 H RS 5% s L. AR, RAAIESFERHE LT N.
4. 4 REWI N EE ST TR E DT

[T 2019 4F 2 Z=)5, A WRATUN B, ST RGP, BRBEUERRFE
(IR AN A R VERLX ALl I8 I BRSO T ST e N DA R T, X R B Bl i 07
WSk a ik, AP EEEE T E A 0. 65%1 IEUL S, HrbfE MR TRIRMG, B
PRI TG AR R A R i & 2B H .

2 FE i BRI T 2 EPP B . SMRIBH KRG, KRATHH IR, R HUE
DI, 5 ARG RFIERARGER, RBTHEIIR AT S 7 I3 G HF AT K50
NIRRT, HREIPREON, SRBURELRMEIARE, EAeirRITT G 2IERES, B
PMI AL ()3 bt S RBe T U X3, AN SR 2BV, Bt~ B T hailcse, *se
AT a 2B 50 P riva B, BRI SR T FDLR L T0Y, stk EAm
EH ARSI, 51K 1 RL S RS, 320 MIAIAT BT P S 45 P 5Kk i & okl BB R hn 1
15 AU A AR XU o

%

H
»
=i
b
=
=



BEREFEZRD 2019 5% 25 5ME

2 ZFEAX AR B R AE T BOR M R TGRSR . 4 ABORIZE | ZEERY KA
BRI FERE b FEALR ORI E 5, ORRREERE. 1B EHR T MG ], BUA
AU T BRI MO . % B 2 s B T ECRICE BB %% . 5 AR 5
RAEHIEE T, IR oh/INRAT BRI PE R 40 SUI, 3 IR 7 St S J % 1 3 i 2 B
BRI, AT LI FF RS R DT EES s MLF B REAELS | F ISR 4% A DY FIAREE 38 I 3000 4Z[F]
P 5B B R A TG R NS A RIS R L IR 2 T R AR R A M S, ] TR
Kii 2 RIRZ AL Y. BEAL, TERIA AT REIVE TSI, LURMAN KRGS, FTERi5 Te5E
BURMARLE &, B WIIRIRBCR FTREA I, (HA B T IR TR 20 FATIEE S O

2 FERSA ARSI G R, R RN e, @SR eEE, ERRZEEE
Mo WERE, FoR AUHI R R, TR 4 JBCRTUAMAM 5 AR Erhd, i
N6, AE T IATRIR I EEX M, HRAT I B BINBUR 2 A 1%, (HLHRHT & S5 M LAG (5 A 2 b
XAy EM, BmAlRRERET . B, 6 ARG, —RRAT R R &
TR, G AM R UL EAF AR [B1VE 10-20bp, AA+AFHURIER EAT 30bp Zifi, AIZEAERE 40-
50bp, [AJ3 AAA REREAA 4T 13-38bp NG, MR RIF] 30% AP, B IIRRR) 2 fE T,
AA+PFZRI 2 7 i 13-19bp.

RHEL DOREEEHONE — 2% . — I, FUum A N E, R AT, AR R
PFRaIER, AR, ZERIOE R AR, F8) 4% BRI AT SRS (1 4 & 25 (RS 78 2 53—
AL T A WU RE, BREEECR TN AL R R A 454, 78 R S BV oK f0&E 2445 =)
TSR, AR RSP T H A M e, FRESBE TR G RRIR 2
PO ENL 2. BATE, BATE S RIE TG R e R, ABURAT AT s RS H 48 ¥ 4% s i
KIGIC BN 2, PREFE A RIRIIRAE S LK, B8 sEll 7 B M Ias -

4.5 REBIAEEHLSRI
AR IAA IS A REIAR 3 0. 7870%, WEBN% 0. 0082%, A4 B 1#H LA 3 0. 8464%,

BN 0. 0082%; Mh gLt I AEU &% 0. 3366%, K BNZEE 0. 0000%.

§5 FAEWME

5.1 MEMREESH=HEHM
75 i H & (I6) R BT (%)
1 li] 5 Wi 7 5 % 2,982, 861, 761. 47 42. 30
Hr: gz 2,982, 861, 761. 47 42. 30
BE 7 RFIE
% - 0. 00

#
=
H
S
=



BEEHRERD 2019 £4 2 FERE

2 PEAREERTE 2,329, 554, 314. 33 33. 03
e SE = [
() SN 3k 4 i % - 0. 00|
F
BRATAE R 5 %
3 lsenit 1,713, 437, 731. 64 24. 30|
4 | HAthBtr™ 26,612, 379. 77 0. 38
At 7,052, 466, 187. 21 100. 00
5.2 & B BRI
e i H ST RE ] (%)
1 R 1 A A5 25 ] e i % R 20 15. 75
Horbe SEW R g Rk gt 0. 00
. e i B4 B R e
¥ i H SR () Wl (%)
2 i 5 BAPR A5 75 [0 e i ¢ A 400 995, 678, 702. 16 16. 72
Horpre KT 2[00y b 5% 0. 00

VE < AR5 A 50 [ D i B AR A o e < v (T B B D i S N A5 5 n%ié%%iﬁ B AHE L
1510 i fij B-P FE M
5335 1 5 U ) Bt < R A I i B8 7 1 (L T 20% 47 B

Teo

5.3 HEERRAGTFHIRRHIR
5.3. 1 BEAGFIHIRKMREAENR

i H RE
e IR P B3 20 -1 S 3 AR IR 83
T A BB AL ST R AR PR B e 104
T A BB AL ST H R A PR e AR 54

WMEM AR BA S TR KRBREE 120 RIELUHA

Too

5.3. 2 MEARB A &P 2R R IR 5047 Lo Al

= = FIHBR 57 5 2 4 TP A I B g | 25 3 PR £ 45t o i 4 T 7 i
55 1570 42 BHRR W% ] o
1 PBORBIA 37. 50 18. 40
o R A7 ST
597 K HIFE I A 000 0.00
2 PBOK (F)—60K 16. 92 0. 00
Horb: RIS
597 K I AN 0.00 0-00
3 PBOKR () —90 K 40. 76 0. 00)

H
S
=
H
o)
=i



REEHZN P 2019

F5 2 F R RE

o A7 i 0,00 0,00
397 (15 3 % Ak ‘ '
4 POKR (&) —120 K 0.67 0. 00
o A7 i
v =t ] 2 e 0. 00 0. 00
397 K HIEF B Z A5
120 R (&) —397 K (%
5 22.15 0. 00
o A A7 S
v =t ] o e 0. 00 0. 00
397 KT BhF K A5
Eit 118. 00 18. 40

5.4 MEWIN B R A G FIRRFENED 240 RIFHL A

T.

5.5 WMEMREFF MM AR GFREAS

z fii 7 i PERERA (o) R BB R (%)
1 | xR - -
2 | AT ER - -
3 | &R 572, 253, 702. 27 9.61
He: BUE
- 572, 253, 702. 27 9.61
4 | Mk 20, 010, 746. 19 0. 34
Al K B R
5| 410, 070, 700. 14 6. 89
6 | TR 40, 268, 037. 55 0. 68
7 | FEDLAFHR 1, 940, 258, 575. 32 32. 58
8 | HiAl _ B
9 | Aif 2,982, 861, 761. 47 50. 09
Tl A7 B
it 397 K
2 S i i
ficea
5.6 MEHRERRBA HEETR=HEHIR/NEF R & HEFE 5 4
e | mmrEm | ssk | SRR Go | Bamk Go | e
EEH (%)
170407 17 &K 07 1,500, 000 151, 364, 166. 70 2.54
2 190302 19 #kiH 02 1,300, 000 129, 711, 746. 94 2.18
18 JL AT
3 111812174 1,200, 000 119, 471, 565. 64 2.01
(D174
4 170205 17 [HJF 05 1, 100, 000| 110, 912, 527. 97 1. 86
5 011900570 19 75 {5 1, 000, 000 100, 047, 595. 98 1. 68

% 9ut k1211




BEREFEZRD 2019 5% 25 5ME

SCP007
19 FE R
6 011900380 1,000, 000] 100, 028, 437. 80 1.68
SCP004
19 H 32058
7 071900042 1, 000, 000] 100, 007, 775. 50 1.68
CP002
18 YL 4RAT
8 111814203 1,000, 000| 99, 856, 136. 82 1. 68
CD203
18 VLI EAT
9 111814233 1,000, 000] 99, 683, 465. 51 1.67
CD233
19 Vi RERAT
10 111909153 1,000, 000] 99, 538, 699. 54 1.67
CD153
5.7 “BTEM” 5 “PRBAE” #ieIEEEHE = e WE
] it 25 1
A 30 PN e B PR 4B AE 0. 25 (&) —0. 5%[A] A 3 .
i 3 PN R S R T i e 0. 1602%|
i 30 PN AR S R T e A -0. 0044%,
T2 AN BEANAE 5 H i 25 5 ) 246 5 A7) 1] B P 2404 0. 0483%,

R 75 I PN A7 4 5 ) 4 XA B 0. 25% 1R 00 i B
T.

R 7 T P I 5 ) XL B 0. 5% 1R L U B
To

5.8 MEWIRIE A SMME 5 ES T #E LB RN AT+ 82 B SRR R R
B 41

.

5.9 WEAAMEME
5.9.1 E&IHMTIEWMHA

ARSI G R A FER AE, RIS ERT R BLSEN ARSI, 4% 5200 R 2 B i A 305 8
SN B AT ST, 7 R A% PR P A% B SEBRR AR H T SR et . AR eidind & H /> 41 {2
S BUFEYERFAE 1. 0000 JT.
5.9.2

AN 2 A I AR B AR TR I RAT AR 3R AP N P8 1] 3 5 R R 1 o 2 1) 1 i
—HENRZBIATTETT. AT

5.9.3 FHARBHI R

#0010

=
pies
=




BEEHRERD 2019 £4 2 FERE

v
Jio

R e o)

FHARES 30, 461. 95

YSCIE 7 K -

MRS 15, 069, 169. 95

SR R 11,512, 747. 87

HoAbSGK _

R -

HAth -

O [N | |O1 [ |W (DN |+~

&1t 26,612, 379. 77

5.9.4 WHAGREMENHAMSFHR Y
MU AR, 225 & aea R,

§ 6 JFIAZE SRS

BT

TiH HEREHERTA HERHERMB
s BA ) 3 4 4 e A 1, 580, 368, 405. 32 5,199, 773. 14
e 1090 R 25 4 0 HR 4 14, 526, 451, 696. 61 5, 044, 033. 98
e T 10 A) 25 4 o e [a] 4y 10, 157, 370, 300. 14 5, 235, 703. 52
i ts A A 3 4 47 A A 5,949, 449, 801. 79 5, 008, 103. 60

TE: R H A A N, S [ 47 S R R L

$7 REBENZHEAREREAE S 5 WA

§8 HFAENMHER

8.1 FEMFEZR
Ly FEIE M 2 A S5 5 i 5 B8 T T 7 2k e (3L A5
Pas

(EEmHERTWIERERESF)

3. (BEEHEHRMWIRESHIFUIE)
(BEFHFERMHIESTE DU

5+ BB IS BIEAHLAFATE L U

v SEEFEE AL TR HECERTE LU

I RS E BRI LIRS T T

8.2 FFUHE R

[N}
Y

(1SN
P

»

-3

311

=
pies
=




BEREFEZRD 2019 5% 25 5ME

RGN B S N AL

8.3 &I
P AR E LI () S SR A (] . AT AR ST DA TR, 5 T N ) P A b SRR B B A

BEEXSEHERIAEAT
20194E 7 H 17 H

=
pies
=

3 o12



