b

Mg R 1-3 S EIFAT R e BUEST SR
H&

2020 $E38 2 FRMRE

\

2020 £ 6 A 30 H

HEBHEAN: BEEXSBEHRAGRAH
HEFEEAN: LARITROFRAF
WREZHHW: 20207 A 17T H



M A2 o A3 1-3 S B FF 474 24540 2020 F % 2 FE R

§1 EEHRR

FEEHARE R LEFORAEAMR S I ORI AR BOIC . RSP IEIRE BE 8N,
FExF H N A E S HERA VAN 58 B MR AN 1) SO DA

B GIUE NLIFHRAT B A BR A RRYE AR G S FHLE , T 2020 48 07 16 HE T AR E
I S5 4R bR PRI R HEIMEFNE, REEZABAFERRICHE. RS

3

# ORI

BB BN R U LARSEAE T B ST A SR S RIS Y 2R e 957, (HAVRERE & —E & .
A SOF AR AR KRR BETTA RS, P58 7R A H B 0E oS iy A2 ] 1A

H A SR S
At M 55 BURER 28 i

AHAEIIE 2020 4E 04 A 01 HiLE 06 A 30 Hik.

§ 2 EE& T

AL M4 it 1-3 AT FRFE 4L

He T 007000

HaiEfE LTI

HEeaRARH 201943 H 13 H

35 AR I & 1 BB 10, 949, 016, 117. 77 43

ot Hbs KK BT TR BT, G HUE TR %5 T 2 F 2 W RS
EiRR B AR S B, 16 SRR R 25 5 R PR ER 1R 2
(/M

P ot Hmg ARG RIREIE S, FERHMAEE SIS s A

Jiids BT S RA ARSI L K it 55
ML T, BOEFARR B I N, WIS PR
TRROA S e AR B B 2 G, DASEBI AR 5
WA RERE: . IR TIZEI T, e 74HER A
PR B O 125 FEE P A WAL 0. 2%, R AR R R 22 4
FE 2% VAN o U ERR A K it O U o S 2 LA R A,
B e R B8 B ANER R R 22l 1 RV, eE
HNNCRECE BERS It e SERER IR Y. 1.
TR E NG Dy SEUER IR ERAR TR AU IR B H AR, A
RGBT T IR R GIAME T e 51 80%, H
FECHE AR BOSAR T3 AN A I B 73 1 B AR T A
S E LG 5L TP 1 80%. ANk 4K SR Al &2 i) A

%20 gt 12




M A2 o A3 1-3 S B FF 474 24540 2020 F % 2 FE R

A AU TT %, B ARSI HE U A I3 F Sy
fill, ZREHBHIFRANTE. Fed R A Al LR ARAT
[RIAN5Z 5y P57 58 Gy R Atk B AE Gy AR I e L, AT B AR
Pete, UMREXTFRIOT BT RORER . 2. BORHHsR
W A <l iR SR A AN Sh A B AL I D5 AT el
HARBUL T, FEJIRIRER IR ZE /MU RT IR T, A
SACRBGE ST, W AT SR SR
PO HEAT IR, FRARSS S AS,  DUSILE R SE (1 KU A& 32
IREEZ N, READIRERIRZE

b 45 b A i i - 1-3 AR [E AT 27 20U i 26 X 95%+HERAT 1 B A7
FIZ (BiJE) X 5%
ARSI B R FAE AEEGETHRAFNES, L5 R RIE TS
AL, RAMES, mTRMmES. KRS NE
IS, BASRNTEEC AR e R i
T3 3% FEACL IR PR YA 2 R AAE o
A== IN It 4 B AT TR 2N 7]
HEEEEN LR ARAT I A R A )
R A S i %%*ﬁrj%ﬁﬁﬁﬁ#H%%¢ﬁr3%ﬁﬁﬁﬁ#
FBEA feHC
B HAEEWA GG 007000 007001
A BAAR T J&8 20 G 4 1 A B B 10, 949, 006, 782. 83 {71 9, 334. 94 3
B A AR 2 R AE PSS 2 R AIE ) E PSS 2 AT [ E
F: T
§ 3 FEMFIIrNESEERIN
3.1 FEMFZ iR
Hpr: AR
Bl ESE TN WEW (202044 A 1 H-2020 £ 6 A 30 H)
4 b 45 1-3 4F [E AT 22 TR 5 AS A b 5 1-3 4E E AT 7 R 5
L AH 2 sk 100, 651, 085. 72 1, 559. 95
2. A B -15, 897, 550. 25 1,542. 73
%Mﬁ??@%@%ﬁﬁi%%ﬂ 0.0014 0.0116
4. BRI 1A 11, 183, 078, 127. 18 9,537. 29
5. IR & BE 1.0214 1. 0217

TE 1 AW SO a5 2 e AR ON . B . AR OS2 fe (B Az Iieat ) $HER
R TG HIARAT, AR AL S as in B4 A seiE 22 skt .

2. ikt S SHEAR A CAE R NS 5 S A I (B hn, T T8 < ) R e
[ 2% BRI, TR AT KR AT EAR T I A .

o3It o127




5 42 o A 1-3 5 B JFAT Bt A 45 4L 2020 F % 2 F R IR

3.2 B AR

3. 2. 1 AR E WS EE KR KI5 RS R S ARl 2 2 A LR
WA rh 7 1-3 M EFFAT 2 Fr % A

5 L
‘ 3R R T -
AT TS o WaiEs 0-0 | ©-0
2O | Wi%E
@
HE=1H -0. 10% 0.12% -0.01% 0. 10% -0. 09% 0.02%
XA 1.63% 0. 09% 1.59% 0. 08% 0. 04% 0.01%
TE—4F 3. 77% 0.07% 3. 69% 0. 06% 0. 08% 0.01%
SE R
4.78% 0. 06% 4.51% 0. 05% 0.27% 0.01%
AT
WSk £ 1-3 4R FHAT R SR
5 L B e
A 3 R R e o
MR [fEmkED WaEEs 0-0 | ©-0
2O | KO
@
HE=1MH -0. 14% 0. 12% -0.01% 0. 10% -0. 13% 0.02%
L EANH 1.57% 0. 09% 1.59% 0. 08% -0. 02% 0.01%
TEk—4F 3.67% 0.07% 3. 69% 0. 06% -0. 02% 0.01%
(54 2T
5.19% 0. 06% 4.51% 0. 05% 0. 68% 0.01%
AT

T G LB = - 1-3 4 [ AT 57 FE 0 R X 95% - HRATHE A7 R (BUR ) X 5%

3.2.2 BEE S RAEMUNRES R THFEH K IR RE GRS BRI R
RBRFHIHLER



M A2 o A3 1-3 S B FF 474 24540 2020 F % 2 FE R

W& o ] 35 B I 1T 2R 35 3KA it T 3 S S 5 81 I Mk S HOAR B R M 3R e B I S

Fe - B

6. 30%

5. 60%

4.90%

4.20%

3. 50%

2.80%

2.10%

1. 40%

0. 70%

0. 00%
™ ~ o~ ™~ — el o < o < © ™ ~ — O o~ Nel — [T} o
Y O©T &N Sy 3T T X TR ODLAG T OE R OR
™ < wn wn é: ~ o] o o o — o~ = o~ o~ o < wn el el
e TE FPrIYIS TS XTI ITYTOR D
o o o o o~ o o o o o~ o o~ o o o o o o o o
— - — — — — — — — — — — ~ N N N N N N N
o o o o 3 o o o o o o o o o o o o o o o
~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~

|— Mt 1 -3 EFITRSERARIDS MK E — BED I SFEEFTRSERART ISR S W% |

W& o it ] 35 B I 1T 125 35 3K C it 1L 3 S S 5 81 I Ak S HOAR 3 R I 35 e B 5 S

Fe - B

6. 30%

5. 60%

4. 90%

4.20%

3.50%

2. 80%

2.10%

1. 40%

0. 70%

0. 00%
™ ~ o~ ™~ — el o < o~ < o ™ ~ — O o~ Nel — [T} o
TOOT L S R OTOR &Y R OYT R OGNS T R R
™ < wn wn é: r~ o] o o o s o~ = o~ o~ [se] < Yol el el
T2 YT TS RYTE NN IR D SETITT R OI
o~ o o~ o~ o~ o~ o o~ o~ o~ o~ o~ o o (=] o [=] o o o
— - — — — — — - — — — — N N N N N N N N
o o o o o o o o o o o o o o o o o o o o
~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~

|— Mt 1 -3 EF TR SERCRIDP MK E — WEDHI3FEFTRSERCRIT ISR K%

L AREEIHEESEFT 2019 4 03 A 13 HAR. 2. 822 CHER, ARERSIHE T
5] Lk 3 5 4 A [ w114 45 0 LA o

3. 3 HAhER
VE: T,

§4 BEARE

4.1 B&EH (RESELHEN) fHr

| w4 | 3% ARSI S LR | ERAL | D

o571 4t 12T



M A2 o A3 1-3 S B FF 474 24540 2020 F % 2 FE R

EREE

AT H

IR

R T

PN
s

2019-03-13

8

ZIRFoA, EEFESE, 25yt 8
ARSI S MR8 . AT AR &
A BRA A [ e s A S S B B,
TR BT A 2016 4F 8 H I
ML GE A RA R, PR e U a5
TR, AT A S A T R e 2 8
/RS, 2016 4F 12 H & 2018 4F 07
HIENS e Bk S R4, 2016
12 HIER R R R SRS A

FH, 2017 4 02 A% 2018 & 07 HHAEM
R AR R L4 2238, 2017 4F 05 HH
(EMGHEERR iR R S &4, 2017 4F
05 A% 2019 4F 06 H AWML IR PRA
BEHEILEZTH, 2018 4F 06 H £ 2019
10 H HAT MG 4 R 5 5 T T8O e A5
FILH L2, 2018 4F 06 H & 2019
10 H ARG A 2 e G iR S R Bk 4
2P, 2018 4 12 % 2019 4 12 H{4E
Mt FAefi R I LR & 43, 2019 4F 03
AR 1-3 SEE AT a5
FEF 424, 2019 4 05 HHHARME &
9-10 FRFE KB Fir L& EE 2,

2019 4F 06 F1 % 2019 4F 06 H T4
WIR ARSI 4L, 2019 4 06 HIH/T
IS A B e B O S S 3 d 4 i 4
223, 2019 4F 08 HAAEMEE SR i o2k
GXE2AM, 2019 45 08 HHHAT 5 FFHuf
FeREATE, 2019 4 09 HIHEFEE6
B ILERT, 2019 4F 12 H 4B EEE
0-5 R AT A S e LT,

2020 4 04 H 4HAEME4E b 5t 3-5 AR E IFAT
et & &4 B IRF A A%
BN TERE ARG RN AL SR &2
HAR KA

V1 AR E AT EAE IR A m AR O R IR A A 2 H s AR RO A e e B,
FERH R & S RAERH

2.

UETF ML 85 SGEMAT ML B 22 5 T Mk A 535t

iz

%8 B IME R RIE -

4. 2 EHE RS H N AT SIE (R T E 18 B A
IR, A S E NS GERR VRS Sdbl. v [ELE M 2 4 S
DL BHE G AT LI5E, AR IRSESE R BhIR A U SRS E R G, 76 7™ R 1 KU

#o6T b o127




M A2 o A3 1-3 S B FF 474 24540 2020 F % 2 FE R

Heitt b, ONFEE OB NSRBI ARG A, ARGEEGM, MRS H
AN T 2 B BT AR 23 AT

4.3 AR GEF U

4. 3.1 AP G ERRITRER
AW, B TERHAT AT S, AR R R AETIR. 5. /%
B IR A3 A S5

4.3.2 RERX TN ETUH

RN, AT SRR AR VRS A HO R B W 3 R K S WSS S AT N AR A R K
EREEBENEHNITARRAES 505 T AT F H R A5 5 AR K 9058 5
LZETE 2 H R 5% AT DL -

4. 4 |ME AR S HIBE RBAIBIED

AN, RS2 T, RATLE 4 AVIRER T ROV SRS, SR iim R EUR,
S R AR R M R RE AL AT B, BB R AT LR R BT, AT IR R
B, B AT EM O BRI, Gir i PR R, WaiR BATIREEOR. W Hn,
FIZ AT 20-40bp A%, 3 EEIFUIZEHR _E4T 40bp. RGN, HESKIREEL SO A K
BEATOUAL, BT RN A IRER, HATR e R EUEIUAE, A DER KT
(2. 5%/ A ED .

4.5 MEHAE KSR
WA, ST 1-3 SEEJFAT FFRE A A G IR0 10%; I3t 67 1-3 FEEIT
AT R TR E C RAL G (E S K -0, 14%; SR 57 1-3 - E AT 675 15 A0 A S0k S FLB R HE RS I

=0. 01%; Wsterb it 1-3 SF E AT 67 64 C SRAGTLE RS HERG -0, 01%; BREAIRZE 0. 46%

4. 6 MEHINEERFA ANBEE S T ETE
o

§ 5 BRASHE

5. 1 G MIRESEH = HEHN
#% | 5H [ oW Gb | [HEeRnr MR )]

% oTu k123



3¢ o 4t

1-3 F B F 4745

K454 2020 F § 2 FERE

R o 5 5%

Hrp, RZE

g BB

[ 5 WAL i

10, 733, 727, 000. 00

94. 44

Hrp. fige

10, 733, 727, 000. 00

94. 44

B SCRFIESE

AR

ERIATAE AR B

TR SR

432,726, 809. 10

3.81

Forbre K IR R SEN IR B 2 Rl B2
}—\_‘z

RATT L A e it

20, 502, 353. 50

0.18

Hoph 557

178,972, 821. 01

1. 57

aif

11, 365, 928, 983. 61

100. 00

5. 2 MEHIRIATW A RMBERE A S

5.2. 1 MEMRBERRIITUARPIBEARERRAS
E .

5. 2.2 MEHRBHEBRIZIT S RAIBEABR =R RTHE
.

5. 2. 3 WG BIRAT WA RSB R R EREHE
E L.

5. 3 & HRIEA AR E S E ST ™ 3E H B KR T4 B B A 4

5.3. 1 BRI B IR A RME GBS B = E B K/ BB T4 =)
%t BA 48
T

5. 3. 2 55 BRI B i A Ao B o 2 B8 7= v E Lu o K /NP O B L i 2 8t
%t B 48
T

% 8 3t 12

=



3¢ o 4t

1-3 FEFATH AN 2020 5% 2 FEHRE

5. 4 MEMRERSF WA RNREE T LS

5155w

i < B
el (%)

1 H X i

2 AT B

3 | embF

10, 733, 727, 000. 00

Hr: BURMEERf

10, 733, 727, 000. 00

b 7

Al FE TR B O

T IZR Y

[ A R

4
5
6
7| R TR HED
8
9

HoAt

10 | &if

10, 733, 727, 000. 00

5. 5 A FARIL A SOHME i 2 B 7 13E HU 5] K/ N HE R OB F48 B3 B R A 4

o . g S . 2R e B
s A s | HE G ~IHHE G 8 H] ()
1 190202 19 [EJT 02 21, 200, 000 2, 139, 080, 000. 00 19.13

2 180212 18 [EJT 12 16, 500, 000 1, 675, 905, 000. 00 14.99
3 180208 18 [EJF 08 11, 600, 000 1,177, 516, 000. 00 10. 53
4 190207 19 EJF 07 11, 500, 000 1, 163, 455, 000. 00 10. 40

5 190214 19 EJF 14 10, 400, 000 1, 047, 488, 000. 00 9.37

5. 6 IR & HRIEA S E S E ST 58 B DR BT 48 B STRAES B R

Gz e
¥ G

5. T & FAIRIZ A SO i BeS F 7=15E H ) K/ HE R BB 42 St G R B B A

S

5. 8 I H HIRIZ A SOME o5 Fe & T 15E LA K/ HER BB L2 BUE R R BA 40

NEly vt

5. 9 MEIRFE SR T K E 3L 5 18 5L i A

%9l gk 123




W 42 o A5 1-3 5 B AT it A 45 2 2020 % 2 F RIS

5.9. 1 ZHE BB EBOR
ACHE A A BV EE M 2 R 00 R 4

5. 9. 2 1 & WIRAE: &4 B 1 [ 1 A B fp A0 42 25 B 40
T AT 1 TR BB ] v R B B Bt

5.9. 3 A E RS BBV
4 e 42 IR (R4 2 30 P R A 4 TR 6 U B4

5. 10 HEH AR EE

5.10. 1 ZEEHFEHE+RBIEHRHKRIT EARAHR T HIBRER I TLREE, =
HER G HAl—FAR B AT LTREE

ARSI G BB AT+ AR T P A AT BRI E BTSSR A AR R ) H AT
FARBI AT AT HIIESR .

5.10. 2 S HF MR +2 BERTE N2 FIHE K& 1E R E
AT GBI AT AU TR A e R AR A I R

5. 10. 3 HAhFEF=HI

5 EA i & )

17 H R UE S -
EYSCIIE 7 7 B K -
INkeireil] -
IR R, 178,972, 821. 01
I YAT 3 -
oAl SR -
R 2 -
Hoptn -
it 178,972, 821. 01

5. 10. 4 &5 HIRFFA BT 5 B A B T #3525 BH 40
¥

3
d

O |0 (N[O |01 | |wW | |+—

5. 10. 5 AR HT 148 B R A FERUIE 32 FR 1% Ot U BA

o107 3k 12|




M de o A3 1-3 S E 47 A5 4k 2020 F % 2 FERE

5.10.5. 1 #E BRI B F AT+ 8 B = FAAERIESZ IR 1B 0L Ui BY
T

5. 10. 5. 2 #& BARFAR B 3 Bl T 42 B B2 AR Tt 18 52 BRI 150 ) 0 BH
.

5.10. 6 FFAFIE MHERFASCTHE I
WP ISR AL, SR A P ACT- 0 UM &5 U2 8] AT REA7AE R 22

§6 HBREE M BT

Hhz:

5 Ms4ehfit 1-3 SEE AT iR tE | WSt 1-3 FE AT
A fiidra% C

it 5 AR 4 A AL A 11, 261, 885, 692. 70 61, 576. 19
i A [ 5 4 5 R 3 50 871, 864, 439. 83 762, 650. 36,
k- A T ST 1) 25 5 i e [m] 3 A5 1, 184, 743, 349. 70 814, 891. 61
i 5 HHA (8] 3L S 3R 7 BB 8 (1 B
/L7 -7 IH A1) | )
i 5 A AR 2 A AL 10, 949, 006, 782. 83 9, 334. 94

§ 7T EEEEANCHBEARSRRAEERHI

7.1 BESEHAFELESHIEIEMR
T

7.2 BSEHNCHEAREREAESE S HH
¥ TG
§8 MM BHERENHMEERFE

8. 1 iREHNE—REHFAESHHILFIE D BT 20651F R
T

8. 2 B HE R RHI KA EEGER

FOILT O3 o121



M A2 o A3 1-3 S B FF 474 24540 2020 F % 2 FE R

§9 BREXHHEZF

9. 1 FEXMHHEF
(—) (IRt 1-3 FEIHT R BOEF SR e e 5 FH)
(=) (st 1-3 S E AT R R BOE B 2 ST E )
(=) (MWt 1-3 FEEIHAT RO R BOET R BT I & 2020 €E55 2 TRk ) (R3O .

9. 2 FUH &
IRYITTAE X AR AR =% 168 SR YIE BRE 208 43 2RSS HAA TR A A .

9.3 HH N

Pt AT TERL G A B E I (] 9 S SR A ], T4 DA SR SE A BN, Bl AR e 4 1
AW Chttp://www. phfund. com. cn) £,

BREN ARG PG, TTERAESEHAMERSEHARART, KA CIHER
JUIRSS &R G, HiHIE: 4006788999,

MR G EHA R AT
202047 H 17 H

o120 312

=



