AR T R AR RS IES R R RS
2019 4E55 2 EH L
201946 A 30 H

HEFEN: TRET EESEEFRAF
HETEN: PTEHIBHBEERTREERAF
WEEHAR: —O—ELA++LH



ALARE P PEAR B AL o BRI BT 3 4 2019 4R35 2 F=JERh

§1 EERR

BEEEHEANWEH S LEFRIEAR S R REICE . =S IERRA L
ORI, AR ESE . A AN e B R AN T SO 5T

FEFUE N b E MG & RAT IR A IR A AR A E S SR, T 2019 4F
7 H 16 HE T RIS F VS 4atn. BHERNARTHGHRE SN, RIEFZN
B RBRICE . = F R H H RS .

RGP NGRUE DOWEHE . S 57 0 B 8 BRI A R 4 05 77, (HANPRIIE S
L mA.

e d A SRR IR R BRI, R TE A B sk a
-9 B A B 4 R S U A

AR IS TR R U

AEIAE 201944 H 1 HigZ 6 A 30 Hik.

§2 EEERMR

B &R AR FE A
ReFRG 519782

A (Y LRI
e A M H 2016 4£ 11 A 28 H

e HAAR I 4t A A 671,135,249.18 ¢

N 35 4 T TR 4 ) XSS R R 8 P e s M 1 2 At L
% Hbr TR E R, 4 RS Hh S
b 257 L v () 4% % [ 4

KREEE T RIFFREEHN I TR, X EZ WA
AT WL K B MR AR A 35 A 25 pr A
Wr, XK TR 2k 3 K i 3515 PR AR AE H
W, SHAS RIS =g, B BT e gz

REBEs LA A WL . 5 A 75 PR
AR R BT L 25 PR A s
AR R RIS (2 A R I
W, VI B S R R

W o R A B O 2

MU RS R R AL, O S B T 5

F2uik147



ALARE P PEAR B AL o BRI BT 3 4 2019 4R35 2 F=JERh

Mligpie, (RTRGMESMEREMNEE, BTHE
T8 3k v R S XU )

pli

BEEEEN ACHR I TR B PR A
BEEFEEA Hh ] IR S i B 4RAT I B PR A
TEWHIES R IEE TR | ZRBELAGfIF A ARM AL R C
LB A A
519782 519783
WEAR FRRAEESN 582,175,252.87 4 88,959,996.31 17}
200 S
§3 FEMFIBIIMESIHERIN
3.1 FEMERR
Bhr: ANRMT
2
F2 B 55 4R AR (2019 5 4 H 1 H-2019 4 6 H 30 H)
TRMBEAG G A | RGBS C
LA C eIl 6,631,245.88 973,400.70
2 AR 4,941,644.56 756,796.60
3 MR- 38 B <6 03 A A 1R 0.0090 0.0085
AR EE S B =18 E 664,043,123.61 101,112,227.49
SHIREES M BTFE 1.1406 1.1366

v BRGNS HEAR A OIS AL 5 e 1S T g . T ARS8
3 KT AR T 54y

RS AIA SN Festlioas . HphioN CR S 2 e E A2zl
AR A s B e i _E AT 2 Fe i (e AR B s

MW
2. AHICSEEk RS
A8 FIBRAH TR 5 i A0,

32 BEE&HERN
321K MEESHIIHEN KR KIS RS LR E Y R i

1. RBEAGT A

X X FEEK | kgikthi | kaitbig

. K o e e s
B B =D RFrEE | RS | ERERS | O—06 @—®

) ES6) BN




ALARE P PEAR B AL o BRI BT 3 4 2019 4R35 2 F=JERh

@

3 =/
%jﬁ# ! 0.86% 0.04% -0.23% 0.06% 1.09% -0.02%
2. RBREAFGSS C:
Wb 5 et
| ek | e |
N ping e | RS P ARBERC ) s
B 5 sehrfes | S | oo 0-0 | 90—
EO o FARE
® %@
@
T

A 0.76%

0.04% -0.23% 0.06% 0.99% -0.02%

322 HESESFERURESHBRTHHEE KERZ KHE LS R EAEIL

MERAFHI B

ALAR % TEA B 2L i o YIRS B S
O B HHME G KR 5 S L v i 2 23 14 g 52k Hoxt L

(2016 £ 11 A 28 H&E 20194 6 A 30 H)

1. ARM AR T A

13.45%

11.53%

9.61%

7.69%

2.77%

3.84%

1.92%

0.00%

-1.92%

-3.84%

-5.77%

2016-11-28 2017-053-05

2017-10-10 2018-03-16 2018-08-20
|— =HRwRERE — LEEE]

2019-01-24 2019-06-30

T Ake@eWvEREERAEMHER 6 MH. BEEEHEHR, Ak
T8 7 BC L LA AT 6 B e TR) B S5 B 5 R BE LB 240 5



ALARE P PEAR B AL o BRI BT 3 4 2019 4R35 2 F=JERh

- SRREAL TR C

13.17%

11.29%

9.41%

7.53%

3.65%

3. 76%

1.88%

0.00%

-1.88%

-3.76%

-5.63%

2016-11-28

2017-05-05

2017-10-10 2018-03-16 2018-08-20 2019-01-24 2019-06-30

|— iR Esc — VeS|

T ARG OWIOVARESREMBREN 6 MH. BERCHAR, A%

TR P LA i G ) S AR S 0 W A 4R 5 LB I 20 5
§4 HHARE
4.1 E&wE (RESBH/ND) FH
EAEENIEEEE |
we | s IR ﬁﬁéﬂ B
{TERE A | BT H
AR wEEEL L, FIAE T
. BRI, bR R R,
AR EIREEY e, FAT b
I ST IRA T A5 .
gy | 21K | 2016-11- ) | 2012 IS A
CEI e 28 EEAR AT, FiAEr s
AR HEARZ G . 2015F 7 H
4 25 H£ 201843 A 18 HH
e AT A AR 5 i U 2 M
i NI g R B R Z S




ALARE P PEAR B AL o BRI BT 3 4 2019 4R35 2 F=JERh

AR

iz
5%
i
i
it
iz
i
i3]
i
OiR
A4
KA
Ei
OiR
A4
M
it
iz
i
RiE
Ei
OiR

A%

Ei
OiR
A4
55 )
iz 2
(EZN
i
SE
T ot
%%
Yo%k
B4

TR EumE S, EHKHEET
%, | 2016-11- A PHERSE AT AT
TR 28 SRITTER . WIAE SR A
T it oe . BRI




ALARE P PEAR B AL o BRI BT 3 4 2019 4R35 2 F=JERh

60 X AT LI, 2015 SN
T95 LIRS mRA S EHERA
TR A, 20173 H31 HE
F& 2018 4£ 8 A 23 HiE/E34R
i 25 it 27 AR M A 5 A5 5 R UE SR
fiZ7 BREENE S,
TR
M4
E I
M
&
FiH
g
fiZ7
TR
T A
S
M
&
KA
E I
M
Tk
a
alifit
T95
TR
A
alifit
7
TR
k%
alifit
fiZ7
TR
N
E I
M

A%

Ei
Ol
g
55 )




ALARE P PEAR B AL o BRI BT 3 4 2019 4R35 2 F=JERh

i
fii%s.
24
iz
1
i)
o
Zos
PEs 1o ARPTIAEGLI (B (LI IRBIIA 0 LA 6 A A s 2w £
s I B B ) 2 it

20 ARHRPTIIIESLI (HEE) S ML SRR 0 TES AL 0 25 S8 M R ES L )
£ GESALAOLN B EEREEERA) [AR S LSE

3. BEAH (LI BIFED ) HIEREES SN RAOHKA

P =)
= o

428 BN G A AR SRR T R 0L U B

FEARTE AN, AFEGE PN ARIEE T (PR NRIEMEREF R EE) - %
e FAEAA AR E, AR WMSE M B 5T B U S BTS2
EH, REeBERBERFEA RIEREANE S S FRME, NEERFA ANBREKR

4.3 AR GE YA
4.3.1 A2 GBI BAT IS O

PN/ i e 3 E e il il - LN
P, N RTE A RS, AR
A ] BE AT A3 5

NFESEIRLEARRTRE LR TG, HESHEHSEFREREER. KX
FEVCRI S0 e SR T T A AT RIS . AFIERL B PATHIT LATE L 5 I,
AN PRI G e . ST G A ENA S, BIEEfde. Mg, t
B EE R RN, B A S REAT B A, W TIEET TN S AT S L
BHTRIAANAE Gy, BN RSASE T 2 T FAD D5 DI 5 i o ST A 52 A4 % T SR X A
5y 5 AT L

O] R R Gy B R X B AT H R BOR A G AT R, AU B A T %
W P AP RS Gy AT IR AT, T2 R AR A FEE 9 l xe A ) E BE AN [R) 43 HE 4HLA5 Tr
Mg 22 s A B 2 i B e 22 S DA SRS TR B T) 6 1 R [R) 28 5 IR 28 By A Z2 334 T
SINT, RIS BT VPR RIS S R R N A T AE S ik FE A A R

W AN AR T A PAT AT G HIEE, AR S BERAE, KRR

Ty A BERRIERE P 2 I E R A
R MR % B L

Feuik1471



ALARE P PEAR B AL o BRI BT 3 4 2019 4R35 2 F=JERh

BTG IIAT A
4.3.2 FEZ 5T NI LI

AREEG T ARG AR E LT N AREIN, A0 w5 &30P 55
HEZHMEE T P A5t R H A A2 5y RS 1) FIA 58 By i e 27 2 H A K
AT SY M TEDLAT 14K, ARG & DR BE SR & 2 R A R H ) R385, REIIA 2
A G AR at I SO ARG 5A R FE B AR A S AEA R & T
HW. 3 HAWL 5 HWD FARZSRE SN EZR KD

4.4 A5 ARSI T KIS FIEES B

AEIAN, FEMETFEL AT =2 1 H AR S 2080, @ik
JI, SRR K RS Bk, &R @K K ZE A, Ko B R
IS MEAS V. RAT IR MECR T, N TR S T MBURS B ik bR
AN IR E . T H TR s A I — R T 5T s, ME LA
RPVEATAS F RS 5 B A A5 4RAT A UK, ST AR E Mg ta 45 7E s H IR 1 56 s
T BARSKRE, MR E/KFEZFERIE AT EEMRESE, RATHBR
FIZ 30 REEETIEN 2.46% I B K E 1.86%, FATIEELE 60bps, L RABHR
IR ZEY KA 50-60bps. HATAFEL T I RS ZRAEN H LT, AAA TP =1 H
ITAFHAEN A BRI ASHE 2.80-2.95% 2 8], B N ) Ja P Bl 21 2.50% T, i
W, =AH REERATEIFERIZETT 9bps 2 2.71%.

BT, WX Z . BAMRRIZFALAT AR A R, H Al i 25
UF Rk HE, ARG IR E A MME RGN E, LA EATA KRR Sl e -

JREE 2019 FF=ZRAE, ALK B VIR SN M SEAA TG A XS W & 5 i A B i il
YiEHy, EAG R 3 R 5 S R AR IK e RS ok I Bt MIBCR A PRk, 4kEi
SARAT IV A W R UL S R B T B ER 0 = S AT I AR S B2 . AT, H4h
S IA 1 FE AR TR [0 RSz, it TR B8R o Srom AWK R I &2, R ok
i %o IES RS DE AN FPIRAS, T BUBCRMG 2 AR . HAEERET T, fERFFHE
WANTERIRT$R FOGEL S & 1, EEEE AW, R OG5 XU

4.5 MEHAZEESH SR
AFS (B METHE SN SRIIE 3.1 EEM SRR &3.2.1 AR5
TS AT I K K H 5 R MY 55 bR i v U 25 R A bR B 0 7R

4.6 N EE A ANBEE SR EERHA
AT G AR T I T U



51 MEPRZSH-HEENL

AR

Ll fir ROIE IR B 4

§5

BRAGRE

42019 F26 2 ML

SRR NRmc
o 4 S R 1) B A
J¥ i H &
(%)
1| BGEEHR R - -
Hrp: JIREE - -
2 | BeRH - -
3| el 876,041,400.00 97.97
Hrp: fiigs 876,041,400.00 97.97
B X FFUE SR - -
4 | REERE - -
5| e RmfiTAE SR - -
6 | FNREE T - -
Forprs S = [l e (1 S
NI 4l 7 ) '
WRATAE RN 5 5 4 A 4
7 513,065.13 0.06
it
8 | HiAth &It 17,618,843.68 1.97
9 | Aifr 894,173,308.81 100.00

5.2 MEPRATIW D ROBERRAS

5.2.1 |EHRETW 0 REBABREREAS
NI AR IR AR R IR
5. 2. 2 MEHIREATIL R BRER R R ERRAS

AT AR

WIARARFFAIE

I fE

B

5.3 REWIRIEA FOHME HE ST 5E HBIR/NEEFF R0+ 42 R RR I 40
ARSI AR WIRARFFAT ISR -




ALARE P PEAR B AL o BRI BT 3 4 2019 4R35 2 F=JERh

54 WEHREB RIS RNBFBRAS

SREHAL NRTTT

o . i JE 4 BE
75 fie 7 A N E ] (%)
1 2K fiii 5 500,400.00 0.07
2| RATER - -
3| &RbfigE 40,053,000.00 5.23
Horp: BURME SR 40,053,000.00 5.23

4 | lkfiiz - -
5| kAR R - -
6 | IR 835,488,000.00 109.19
7| R (RIS D - -
8 | [FhkAFH - -
9 | Hith - -
10 | &it 876,041,400.00 114.49

5.5 REHIRIE A FRME 5 H S 7™ 5B B /N HEFP B BT T4 B2 LB A 4

SRR NIRRT

e e
e o | R (RO PR s
5 T Ti 7 44 FR Ny IR FEEE L
7l (%)
17 | 2
1 101764041 MTNOOI 600,000 61,338,000.00 8.02
16 4R FHAZ 8
2 101661014 MTNOO! 500,000 49,935,000.00 6.53
18 FT
3 101800285 MTNOO 400,000 41,572,000.00 5.43
17 %15
4 101760007 MTNOOI 400,000 40,516,000.00 5.30
16 4k
5 101652045 MTNOOI 400,000 40,160,000.00 5.25

5.6 REHIRIEA SRYME GZES T #E LB/ RIRT T4 B P SCRRESR R R



ALARE P PEAR B AL o BRI BT 3 4 2019 4R35 2 F=JERh

ARSI AR IR ARFFAT B SCFFIESF -
5.7 REWIRIEA RHME HE ST HE AR/ HEF KT L4 St R R A
AREARGEHARARFARER.

5.8 EHIRIE A MME G ZEE T 13E HBI /N R8T TL4% BUE S 40
ARSI AR IR AR FFAT BUIE

5.9 MEHIARARESB R KIBFRIHEAL 570 i
ANF AR T IR AR R AT A 31 0

5.10 FREWIRAE S B B E R 5 HOL A
AT SR IR ARG B UL

SR HEWEE
SR AN AR SR T+ RIS RAT ERRB IR E IR IL RIAE, RS
i) H AT — 5 N A FE SR 014205557 I K AT FAR A 2 B A FF i e A AL 5 .
SAI2ARFEGEFEIRTH 2R EY, BAEEIEES SR )&k S5 2 MR,
5.11.3 A 5 7= 1 i

75 FR S )

1 17 B ARIE S 3,421.05
2 N ISCIE 25T B K
3 Nl

4 R R . 16,486,387.48

5 IS YA ER ) 2R 1,129,035.15
6 oA N R
7 FE 2R H

8 HoAh
9 &t 17,618.,843.68

5. LA PR35 A A AL 52 YT m] e i foi 5 A A
I AR IR AR I LT H B v e iz .

FE12013 1470



ALARE P PEAR B AL o BRI BT 3 4 2019 4R35 2 F=JERh

51153 IR A 44 B 22 rh A7 AR JE A2 BR 1 DL A L
AHE ARG HIRR AR .

5.11.6 BT A A5 BT A H Al S - Fidk
WP BANRR B, B A S & THI 8] ] B AE e 22

§6 TR ESH TR

B f
i H THRMBEAGRA | TR F5RC
i 5 B 35 4 47 400 i 40 553,099,848.28 89,485,339.69
A H R HT A () 22 4 FR D 566,687,779.24 1,619,682.74
P ASHR A S A) 2 4 A e [m] 420 537,612,374.65 2,145,026.12

AR A5 A ) 47 23 AR B 7 A0
(b LherIE 1))

i 35 BB R 5 4 40 A A0 582,175,252.87 88,959,996.31
M 1 WRAARE A R A RO AR FE RS, T ER A R A i
2. WA HATE] R AR e e O 55, U R (Rl 43 A A B iZoll 55

§7 ESEEANZHEAFRERBEAESHENR

71 EEEEANFEFESHTRINFL
ARG N R A A i NI G B e AR B B 1 0L

7.2 ZEEEANZHBEERERHAE SIS WA
A E BRI E ARBAT AL HRIE . BB, 2R F A

§8 RMBEFRRIWEMEERSER

8.1 WEHIN AR ERAESHB AR ST 20%H) B 1L

By 3 B P A B A A A WA R S
k| e | HEERSGEL | W6 | doun | BEHE | BEOE | BEikt

B3T3 1470



AR it B A A Al (5 2 B S P P A 4 2019 4R 5E 2 ZERE G
1135 2 85 R ik i i
20%F S 18] [X [8]
2019/4/1- 464,29 464, 291, 600
WL 1 - 1, 600. - T 69. 18%
2019/6/30 o .21
. 2019/4/1- 223%23 | 524,334, B B
2019/6/30 ’68 ' 266. 68
I AR A AU
ARG AR AN B PR —F 5 A 2 SR LL e 3 & S AR A20% 1 0 . iz BT E AR
Sl A P N R W N S i TR e R e Mﬁ%mﬁﬁm&ﬁﬁﬁﬁw ST, FEETH K
TnaE A, BHYEA e S, PRI REA AR

§9 H/ENXHEZF
9.1% B HHEZF
1y IR B 2 v T A8 R e 2 A o 0 5 £ 5 BRAIE 3 45 0 5 4 S AR VR A ) S
2. (D A R AL G R BRI B R S S A )
3. CACHR B A B 2 57 153 7 B R R R S S U D
4, (SHIE D EEA R AL R RO B AR )
5. KT HITE SN A HUiE 2 AR B Al G B S A% B S A vk A P
6. FEEEI NS TR B
7. FEEFEE NS TR B,
8~ Fi it T P A HR 2 AR B 5 153 5 B AIE S5 3 W R S e i e R A T 4 1 R
i
9.27F(HE KX

BT S E NP 2T

9,37 A R

PG AT LE TP I [A] P R I 8 BN IR IR A 37 i S B 2 ) 5 2 S0, Bl 6 s 0k
SN BIM s (www.fund001.com) B [d » 7ESCAT ARG, X5 E A 76 BRI [E] Py HX
13 FR SO A B B A

BREBERN ARG T WAEER, TEAARSEE N CRED EESEEARAF.
ANV E RSO HTE: 400-700-5000 (A Ki&iED) . 021-61055000, HL-FHELE:

services@jysld.com.



