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R BIEFE 0 AT (K1 SR LB i 3 (R, B 23 ) A b AT 5 ot AL A e e
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4t (High Equity Yield Model), DLIZE%E BT AR 405 435 LIRBLAE /1 v itk
BT M A F AR BRI B 71 I E Y 4R ST, B AT R AP B 44 4168 7 AL
MR, RAKIIRKE S, JRE RIS B AT P 1 R AR T 44T R A
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BT B0 55 RGBS o bT, 248 BT A RIAR L0 7.
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BEHEME

SEHEANEFE S HHER AR R E R AR RIS R PERRE s E K

TR, T A RS R AT S B AR AN ) KA TUE

REE NP E TRERITROARAFRREAREERME, T 201945 H9HK
B T AAR G T I S5 4R br  HE RIS A SR S SN A CRIE R A% A B RS 2

R PERRA B F ORI -

AALGH B TR 2019 4 3 J1 31 H, AR Fr oI S5 8di R wi it

(=) WEHRESH-HEHENR

75 i H LH(T) o 4 S B IR LA (%)

1 B2 4% Bt 1,110,579,338.90 76.33
Hore R 1,110,579,338.90 76.33

2 li] 5 Wi # % 156,929,966.30 10.79
Hrp: iz 156,929,966.30 10.79
B SCRRIESR

3 |[R&eEEt

4 |\ERMTA TR

5 SFNIR G R 100,000,000.00 6.87
o ST R 1 S\
ol AES

6 BATEF MG F AT &5 77,028,246.79 5.29

7 oAt 2% T 5% 10,503,850.47 0.72
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8 |&it 1,455,041,402.46 100.00
(2D WMEMREATWH KRB ERELHE

1. MEPREATWS ROBAREREAE
N GRIES| NFHE GO B4 BT LU (%6
AR PR il - ]

B RNk _
C [l 574,261,558.61 40.10

5 ML D). R BOK A= R ] ]

A

E @5 64,057,233.24 4.47
FoopRmERE 56,125,830.08 3.92

G |XiEisH. CEFmrEk - .

H  (fEfE ol 11,351,885.00 0.79

| 5 RAER . BARE REAR RS 116.031.792.41 610

N2

J &Rk 3,905,859.00 0.27

K [tk 14,810,297.00 1.03

L GRS a5l 52,131,732.65 3.64

M BRI TR R S5 21,050,551.41 1.47

NIV TN I A S gk =g il 4 75,200.00 0.01
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O |ERMR%. BHEAHA MRS - -
P |HA 55,699,317.50 3.89
Q | PAMMLTAE 30,007,170.00 2.10
R |3t REERR 111,070,912.00 7.76
S |&%E .

it 1,110,579,338.90 77.54
2. EHAREAT AL A KA BB B R R R B 4

ARSI AR T AR R B BOE B BB R -

(2 MEREA RME SR ST #E LB/ HEFBIRT+ 2 B R 3R B4

F¢ i SR AR JE S AR HE (k) 2 S E (D) R R
EE 1 (%)

1 300014 ¢4 RE 2,765,834 67,431,032.92 471

2 002659 ILHE 7,465,878 64,057,233.24 4.47

3 300144 R Z 2,514,426 58,334,683.20 4,07

4 300572 B gl 744,681 57,601,075.35 4.02

5 002621 =2 2,325,650 55,699,317.50 3.89

6 603605 HIZEME 715,324 49,622,025.88 3.46

7 002607 HAHE 3,804,716 49,004,742.08 3.42

8 002439 AR R 1,651,389 48,682,947.72 3.40

9 300122 BRAEY 952,037 48,649,090.70 3.40
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10 002851 ER ¥ S 1,308,978 46,900,681.74 3.27
() REFRZBF BB GHRBLE

15355 it ol X Feir{E (L) 5 5 1 LI (%6)
I K i 77
AT
Rt 141,407,000.00 9.87
Horp: B R 141,407,000.00 9.87

4 el fiig
A J TR 2
Hi S A
CIEz3 i 15,522,966.30 1.08
R ML A7 5
HoAth
it 156,929,966.30 10.96

(R MEBIREA RYME &S B 138 BB/ HEF BT T4 B 53 i 4

" " . B o 3 4 0 P VA L A5
2 Y % 4k Mo () AR EGE) *( )
0
180208 18 [EJF 08 700,000 71,498,000.00 4.99
190301 19 #EH 01 700,000 69,909,000.00 4.88
113513 LI 121,990 14,317,966.30 1.00
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128061 Jit B {5t 11,510 1,151,000.00 0.08

113529 YR i 540 54,000.00 0.00
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(b FRAENIA A SO S 1B B P OB T 45 S R B O
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QN> e A1 4 S B 5 5 W7 A B A A B
AIE AR IR AR
) SRR AT BB 5 TR 3
L S A A M A R S5 R
ACHE R A B 5 IR B
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AHE G A BRI B, A SR AU
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F5 AR ey o)
1 FHIRESE 469,591.15
2 MRGIEFRTE H K 6,506,807.47

3 JSZSE A

4 A 3,047,820.31
5 JS2 AT FR K 479,631.54
6 HoAth R
7 (BEL3 0
8 oAt
9 &t 10,503,850.47
4 R WIARFFA AL T BOMI0 m] e e 25 WA 4
55 [EZ e i 5 4 R A RAMME(OT) E{fiﬁ (Z)@
1 113513 25 14,317,966.30 1.00

5. R IR AT 4 ISR T A7 AR E B2 PR DL AR 5 ]
ARSI AR T AR AT+ A4 I A AETIE SZ BRI DL
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4 TR SRS . WS L R S R I S0,
TR S — R, WA RERAITIRS . e SO R R IR R, 3
VAT A, BV T VS A A AT A D A 4 (O S I 1

A H 4 A I A J 2006 4 10 11 H, 354 2 A LKL S 4270 ML 5
M b e e 1 e b 2

AR R A
H R N
; o | SO | BEUEYRE
BB FEKRQ | BbaifEE |, S D-6G) ©@-@
~ " o | MR | K
@
2006 410 H 11 H (%

EHEFRERH) &= 15.77% 0.72% 15.92% 0.88% -0.15% -0.16%
2006 4F 12 H 31 H
2007 £ 1 A 1
2007i12HH Ezé 105.80% 1.76% 103.40% 1.69% 2.40% 0.07%
2008 /£ 1 A 1
2008 i 122 ;'zg -43.17% 1.88% -40.99% 1.88% -2.18% 0.00%
2009fF1 H1H%E
2000 i 12% 3? E 52.97% 1.68% 60.85% 1.38% -7.88% 0.30%
2010F1 H1H%E
2010 i 12% 3? E 12.37% 1.18% -0.81% 0.93% 13.18% 0.25%
20114F1H1H%E
2011 i 12% 3? E -22.06% 0.99% -12.40% 0.74% -9.66% 0.25%
201241 A 1HE
2012 i 12HH 3? E 16.02% 0.99% 0.29% 0.65% 15.73% 0.34%
201341 A 1
2013 i 122 Eﬁ 28.22% 1.12% -0.04% 0.74% 28.26% 0.38%
201441 H1H%E
2014 i 122 3? E 13.45% 1.00% 34.13% 0.72% -20.68% 0.28%
20154F1 H1H%E
2015 i 122 3? E 46.44% 2.55% 10.28% 1.54% 36.16% 1.01%
2016 F1H1H=E -9.37% 1.27% -5.52% 0.82% -3.85% 0.45%
2016 4£ 12 A 31 H
201741 H1HE
2017 i 122 3? ¥ 8.63% 0.77% 7.68% 0.38% 0.95% 0.39%
201841 A 1 HZE
2018 i 122 3? ¥ -7.71% 1.20% -9.42% 0.70% 1.71% 0.50%
20191 1 H=E 23.38% 1.34% 12.87% 0.84% 10.51% 0.50%
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20193 H 31 H

HEe o RAERE R

2019 43 1 31 11 402.55% 1.44% | 197.61% | 1.11% | 204.94% | 0.33%
AR IR 7R H:
K WA
o G D | s | LA | R | o o 0
% %@ | ks - L . .
i © RO | FhrEZE
@
2016 £ 2 A 2 H 10.10% 1.01% 7.48% 0.63% 2.62% 0.38%
(FEEEFAEME)D
F 20164 12 H 31 H
20174 1A 1HE
17 i 122 3? EI 8.61% 0.77% 7.68% 0.38% 0.93% 0.39%
201841 A 1HE
201822 12HH 3? 9 -7.63% 1.20% -9.42% 0.70% 1.79% 0.50%
201941 A 1HE
20193; 32 31E'E| -8.26% 1.27% -2.30% 0.89% -5.96% 0.38%
HLeAEERN RS
Ezoif; E r ; &fa 10.46% 1.01% 3.86% 0.58% 6.60% 0.43%
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