JERBIEHT N AR & B8 8 BRI 2019 4R850 3 ZF TR

J

T RBHAEHT PV EE AT
s G
2019 £ 3 Z=H

P R

/

THIEEIN: Bl RIES: B BT IR ]
HRIFEE N o E T RARAT A G BR A 7
A WA 2019 48 07 H 01 HZ 2019 4£ 09 A 30 H



JERBIEHT N AR & B8 8 BRI 2019 4R850 3 ZF TR

HERIRN

AR AR ST RIVE SR LA B~ B ML S5 HFE S R L) - GIE
FN T REG G EHA G BAEFE 5 AT KM HiI1E

FrEAE N 2 2010 4F 12 F] 14 AXAE S THRIHE 7 #EHESCHGE
WAL (201011821 530 (SR TAZAE G RAE T4 FR A B RS20 K
N PSP EHERIAED) ), ZE AR P EIE RS 2
S AL S TR B E R R A S BRI B ORI, AR Z 54K
EETHRIEA R .

BN R LA SEAE A S B UR t 00 JE 0) A BRI F AR A TR
B, AEAREARES TR —E &R, WARIERMCIE .

REANCESK T ARG 2 E S, RGeS ot
4 Ay 15 0 o )8R

BHNLRAEAAR S 8 R B st . R AN e BE

AR T P A R AR TR RE

AR PSR R R SN A AR T T

— EATHRIF

T Fx FERBH AR D = A 7 = 2Rl
THRIAE 7y A 860008

TR 2R RAEM

THRIG R A H 2011-01-31

JS ST AR 1, 284, 966, 952. 60 T

VKl A 77 8 1 T E A

HE IR B P2 45 i | 104, 308, 545. 03 4

BEHEA FHERUES B E B IR A W

BEIEE A A ] R AR AT A AT BR 23 )




TR BHIGHT NP S R P TR 2019 4R 3 FREFIR S

= EEMFEIRNESTHRIHERI

(—) FEMEIEH
(HAfZ: JB %)

FEWY R WAEH (20194E07 01 H-20194E09 A30H)
LA S s 9, 715, 404. 81
2. A A 8, 660, 944. 21
3. WIRBE =i 110, 427, 483. 34
4. ARGy A 1. 0587

i EE SRR

CARPHRNIE " FE AR TSR T2 2 3 USR03 IR Xt 4 ik 5 P A T A R AR R R SE B
(ERTIL

FriREE G RN SRR AR N G AL S TH RIS I 2%, oF 2 5 Se PR as K1
BUR T Fr 5.

(=) EET

S AN A 1 L
py TR

) K o %5 Fey e

Bz g% K s o g% T lppzsg | 00 | @0
@ XD

e

T 4.99 0.79 -0.29 0. 96 5.28 -0. 17

=, E4THREEARE

(=) BHABES

wws

SR K B LA LK VS P A I ) 5 S0 W 4
S5, W\ 2009 FEHEOKIER IO A RA R, 1 KIS AR 3 A R B2 52 0
A, T SR 2014 A LR KIER VA AT, R AR

i E e M

(=) BELHETIERE



JERBIEHT N AR & B8 8 BRI 2019 4R850 3 ZF TR

2019 FE=FETH AR 3R S RANRE SR AL O O b Bt
WORIVE R b= BORm B4, XE—EfE LR T EikaE. 8 H
ARk R, LPR O HESNMAIZRTIAMECE,  AMRRFSERAN A JRiliYs,  QFIT 47
RREEROH, N3R5 LREME RER KA TS RL,  LUEZHEM 2733
B LK 3000 miz b, NP R GEK IR LT AR MATIERE, E 21 A
Aplediek,  HoA IR B TR RS Ia R I, AR
Bk 27.34%.  18.87%F1 15.71%, . MATEMAMALETETISRIEE, 7o
BUCEE  4.61%. 2. 56%F1 2. 19%.

JEHEDUZRE, b3R5 5 WA IO BRI R, A 7 47 XU (e -4
Tt A9 A SRR FAL R S0 =2 B 40 PR IR S SO, 7 e i
BRI EE T, FEAR TSR A 6 I (A% O AR B, TOUTE I P e AR 2 0 T Y o A
BUOKE, ZHEMBEE.  LPR SCEM “HINGET TR RS, Al KoE,
RIS B b B AT SRR AR s, VB T8 RA A0 XU (i S -4 B 77 DU ZR FE T 347 1 08

35,
0. &8I ERE
(—) EA5HRIETHIRE
BrEffRER (2019 5 =FR)

SRR T, %

il
B AR RA I REN HEA R RA EHIREN
&
B it
R
TR 1,613,148.32 17,013,788.57 | "
A
, Lo
THEAAT 4
902,545.58 890,909.09 | 4xfili 6
4
fiii
17 B ARIE fitE 4
73,323.64 533322
4% il 471 5%
. S [
T 5 4 _
o 102,859,939.72 308,938,498.98 | My4:fk
i S
BIrEK
sl 47,308,763.64 BRI 11,110,060.55




JERBIEHT N AR & B8 8 BRI 2019 4R850 3 ZF TR

=+
K

A
. n 19,007,065.38 - » 453,583.74 108,614.16
4% % [A] 2
NATE
N 36,544,110.70 308,938,498.98 | ¥ AR 125,118.94 698,540.70
H %
T
. NAHHE
B SCRFIE - | g 25,930.80 72,840.35
o B
KB i
NAT5Z
PRI - - - -
: L%
N AT
BAEHE T - - | B - -
7
o IDZDERs
FTHE &l .
e - - | B - -
8 "
IR N
o INXREW
B PR I AE - | 41,331.34 -
% B
SENBRE WA
o - 3,300,000.00 59,977.30 -
SR 2
MGIESR AT F
N 16,782,916.41 3,408,168.49 - -
TEH K st
MR
IVE @RI B 27,479.00 2,880.83 . - -
pE3
AT
INLidir&il - 2,365,236.82 | fhizE - -
2R H
YA HoAh 7
. - - 15,866.66 20,545.80
K f5i
e e
HAh gt~ - -] 11,831,869.33 900,541.01
it
iR
&
SEYCT
ol 104,308,545.03 377,929,256.73
¥ N/N
# ' )
KA
A 6,118,938.31 -42,904,981.74
FifE
iR

110,427,483.34

335,024,274.99




JERBIEHT N AR & B8 8 BRI 2019 4R850 3 ZF TR

it

= ait

122,259,352.67

335,924,816.00

Hfi R
REE
B
78

122,259,352.67

335,924,816.00

FlEE (2019 FE=FH)

SRR TC. %

Tt H EN R AAE BT
—. A 9,664,450.14 54,748,829.32
1. FEHRA 109,678.61 264,551.51
o AFFRLEIRN 45,675.03 141,396.04
(e ST PN 16,082.86 28,701.15
BErE SRR RN - -
TN SR N 47,920.72 94,454.32
2. B (R BLe-IE)D 10,604,519.39 11,064,064.08
Horpr RS 3,733,648.12 3,698,718.77
(e rad &l -31,887.53 704,715.35
FEEH TR 5,424,158.37 2,918,881.67
BOER B s - -
B SRR SR I - -
fTA T HU R - .
PRI 7= S A TR - -
JEEFIW 2 1,478,600.43 3,741,748.29

AR LT

3. AfthrER s (kB
“I SIS

-1,049,747.86

43,420,213.73

4. JC5 AR (R BA“IEA1)

5. HARURN (kLA SR

)

—. %H

1,003,505.93

3,663,387.58

1. &P

454,430.79

1,942,075.32




JERBIEHT N AR & B8 8 BRI 2019 4R850 3 ZF TR

2. FLE 94,673.08 404,599.05

3. RS - -

4, BERS TR - -
#

I ) B - -

6. X5 % H 433,421.49 1,253,890.16

7. W55 - ;

8. FIEZH - _

b SRR g R ST - -

9, HAth 3k H 20,980.57 62,823.05
= FE A 8,660,944.21 51,085,441.74

ks PTRAL PR H - -

D 35 R G 40 DL =" 3851) 8,660,944.21 51,085,441.74

(=) BHEAGHRE

I AR E AR RIS A S0

i H 24 Fx EH ) RIS E L (%)
v 47,308,763.64 38.70
R4 36,544,110.70 29.89
fii g 19,007,065.38 15.55
BUIE - -

B S FFIESF - -
SN IR 4 gt - -
WAT RN 45 5 %

- a=nas 2,515,693.90 2.06
REYSCIE 7T K 5,672,855.86 4.64
FoAh = 11,210,863.19 9.17
Mt 122,259,352.67 100.00

2. ARG IR & R SRR A A




FeKFH N HT & R =B R 2019 58 3 TG
. . d7 R R E L
B4 HiH (6) -
%1 (%)
B A4 - -
Fr 4 36,544,110.70 33.09
ETF $% ; }
&1t 36,544,110.70 33.09
3. ARHRAE BAA L TTAE & 1R B R LR O NHE R 44 e 2 B n
F5 | IESA WEF A FR e B A o) TE 5 1#E%
1 001500 A E DL, 1] % 6,000,000.00 6,876,000.00 6.23
2 570005 | VKA BIE S 2,893,825.87 5,674,792.53 5.14
001811 | HEREHEM WS 4,098,985.96 5,595,115.84 5.07
= ”Ei /. =R ;‘ =
4 001974 = uﬁﬁi%%ﬁxﬂ 3,500,000.00 5,236,000.00 474
5 113022 W 15t 44,000.00 4,715,920.00 4.27
6 127005 KuF A 39,680.00 4,609,943.04 4.17
7 002939 IR BT 3,000,000.00 4,462,200.00 4.04
8 000824 | [F{5 /K FXLLA] A 3,000,000.00 3,780,000.00 3.42
9 128017 S AREAGR 27,200.00 3,106,022.40 2.81
10 | 003940 FRAE A RS 2,000,000.00 2,834,400.00 2.57
4, A WHARAT I R TR T A 5 1
G R R (/| A4mE N R E AR XS 156 BH
) |
N R EAR B B EE T -
Ji% F6 30 T A A 25 -
I8 M TR B AT A oA AR ) -

5. ATFRIBCB B AR W BT B BUR




JER BG4 WA 15 5 B BRI 2019 4R35 3 ZRfEdR iy
6 T HIRAL A THRIBET E U 5158 5 1 it
(%] K e (R | AUl N EAE | KB
) 2|
NRIHEZES G T -
[ £t B A s -
IR o B A 2 Fe AR B0 -

7 AHIEFUYI BT B R BUR
PR AL GRS HE
D) AREG RIS AT+ AU, TS A RAT B M1 L SR &

), BERS HwmEIHAT—ENZIEN S RS ATFET. AT,
2) AREETRIF B IR+ 2 S, WA RE T ES T RIE RIE SRR E 2

HMIIR S
3) BB TR A T = A R

AT TG, %

17 PRIIE 4 73,323.64
SR S 27,479.00
INAidivel -
I YAT R g 3 -
(R -
&t 100,802.64

1%)\h@iuﬁiﬁ%f BEiLESREN
PR SR B, SRR BRI TR 5 kG A R S LA R R

FR&E,

IS [ G S OR8G5 5 0k G A A PR 5 B R

P&

EUIHERR.
/If\-/v

B RO 45 B U AN 15

AT BERE (BB BRI BE H




JERBIEHT N AR & B8 8 BRI 2019 4R850 3 ZF TR

T TR HRER

MrIEmE () | BIRS508 () | WIEEBAE (D) | JREmE ()

170,698,791.25 190,124.48 66,580,370.70 104,308,545.03

7N HEEIRR

() RS TR BB A AR I S R0 R B W7 £
EPALSS VRIS

() ARYEE T 10 2o 55 AT R 2

(=) AR IR R R AL O 2 AR,

(D) RS RV A FE A S L ML SR S A A BT T

. FEXHEF

(=) R ERER 2 R FCRUETF B A BR A R “OGRBIDEH ™ A & 58 & B vHR 7 BEaL
{bEiw=
(20 “OERBDEF NS B E BRI BBk, ERNRT (2011 %5 10310

=

=
(=) KT ORGP E B SO~ s
PO SRR & B BRI TR B3

(I “OERBDEH RS T E BT TR & H

() EENMLSS BASHERE A EL I

AR T TR B 1508 S 2 [F BRI 17 B

Mdk: www. ebscn—am. com

B TR, 95525 B €27

EMAIL: gdyg@ebscn. com

BB R E BUEETSE N, ATE W P B RIE S B P IR A .

R RUE SR B EA BR A
20194 10 H 22 H



	重要提示 
	一、集合计划简介 
	二、主要财务指标和集合计划净值表现 
	（一）主要财务指标 
	（二）净值表现 

	三、集合计划管理人报告 
	（一）投资经理简介 
	（二）投资经理工作报告 

	四、集合计划财务报告  
	（一）集合计划会计报告 
	（二）投资组合报告 
	1、本报告期末计划资产组合情况 
	2、本报告期末按基金分类的基金投资组合 
	3、本报告期末按市值占计划资产净值比例大小排序的前十名证券明细  
	4、报告期末本计划投资的股指期货交易情况  
	5、本计划投资股指期货的投资政策   
	6、报告期末本集合计划投资国债期货交易情况  
	7、本期国债期货的投资政策   


	五、集合计划份额变动情况  
	六、重要事项提示  
	七、备查文件目录 



