RRET ERFERTHHES
2020 $E58 2 S
20204£ 6 A 30 H

HEFHN: SRETEESEHARAHE
BEFHEN: FERITBROARAH
WEXHHEBE: —O=—O0%ELA=+—H



SR B B R AN BT 372 4 2020 G5 2 AR

8 HE#ETR

BTN o REFOIEAIR S 8 s A B 2 1R SRR B E
Kistie, FHXFH AR E St A A e B AR IR AN T S T AT

BB NP ERITRO AR A RIRIEARES AR E, T 2020 47 H 20 HE#
TR S Fa bR HEERDAEAEWESENE, RIEEMN BN FERE/RIC
B R FHERRR B KR

B4 RN R UE AURSHAE . B R B 1 iR A BT IS Y 4 B 7, (R ORIIE S 4
— B AF

e A SRR AR KR BTA KK, BEE TR 35T S A BT
Y I AT 4 A ZE I

AR IS TR R

A IHE 2020 44 A 1 HilgZ 6 A 30 Hik.

& EL&FMAENR

AL TERRAE LR

e 002889

F&iatE A L RITFF IR

EeaRAMH 2016 4£ 10 A 19 H

i H R By A1 A0 2,065,986,814.55 13

byt b TE IR A G2 VNS R sh AT S T, 183K
e I 2 LU A U R TR U A
ARIEEGIERFRH G m RN ER R T, a5aXEN
SVEMATHIEAT . SRinistr. REREm. 1t

P AR M s R M2 AE & TR i, SR
GIARR L, PR TR, SREEIN MR
TS FIURE AL B E T3

b 45 L S v AR 2 (B
AIEGTETIRM TSRS, BIEFREESH KA

AR YL 2 R AIE W B, I B 2 AP T I SR A e TRA A

He AT AL 4

H2Tidt14




SR B B R AN BT 372 4 2020 G5 2 AR

T AR N AR 2 1E R G A TR 7]
HeEA HAS AT e 00 A PR 22w

NEWEREENREERR | KREAERET A THRRMERTE
N R R I A A S80S | 002889 002890

HH 7% B4 11
}E‘f' ‘E TTEWM Z2H 1,421.150,092.95 £ 644,836,721.60
3 A A

8 FEYFHERMESHERI

3.1 EEMFER

. NRMoG
5 199(2020 4 4 H 1 H-2020 4 6 H 30 H)
SRR MFELE T A AR A FE LR T E

T ES 55 HE b

1. AHACS2Hlk s 6,612,862.65 4,223 947.86

2. AIHFE 6,612,862.65 4,223,947.86
3. MRS T 1,421,150,092.95 644,836,721.60
e 1. AREEESATHE RS W KU T, RS ASES M BUESS
BEMmE. AREES M SERES MR E I FEE R, ARESMHIZR0.25%
PR 2T A B IS5 ¥, BRI S0 A% HR0.01% 1) 4 B 26T H R A B e 45 ¥ o

2. Al e RS A AR SN . R HALRN CRE& A R EAR 3
a1 FOBRAH OGO G I ARA, A BARNE AT O sedi i s i EACHA A e AE shii s,
HT IR MRS RHMREAEZE, Hik, ARMEZINREAET, AHCSEEk
s AU AR BRI ) S RAE S5

3.2 EEIFERI
3.2.1 FIREMESHBFE B F K5 FIRNL S B am Z  H
1. RB|RHAFEET A:

g
EE | gtk ‘
| HEE s | AR
BBt N FhrEZE | BRMEGE | 0- | 9—@
=) o RARAE 2
@ =46 @




SR B B R AN BT 372 4 2020 G5 2 AR

HE=AH | 05135% 0.0022% 0.0873% 0.0000% 0.4262% 0.0022%
HEANNMH | 1.1476% 0.0021% 0.1745% 0.0000% 0.9731% 0.0021%
ok 2.4137% 0.0019% 0.3510% 0.0000% 2.0627% 0.0019%
HE=F 10.1525% 0.0035% 1.0510% 0.0000% 9.1015% 0.0035%
HAAE
ii}%%/@\ 12.8166% 0.0033% 1.2955% 0.0000% 11.5211% 0.0033%
X 7
e ARSI IO H 4 A .
2. XWRRF|ERT E:
. » kg
Py HEWES | kgitbi 2
fmi. s T .. 25 fi.
¥ = TR | EfkeE | | O—® | @—@
O o HARUEZE
@ (3
@
HEZAH | 05734% 0.0022% 0.0873% 0.0000% 0.4861% 0.0022%
HENTH | 1.2680% 0.0021% 0.1745% 0.0000% 1.0935% 0.0021%
oE—4E 2.6590% 0.0019% 0.3510% 0.0000% 2.3080% 0.0019%
HE=4F 10.9456% 0.0035% 1.0510% 0.0000% 9.8946% 0.0035%
HAENE
if;z ﬁ;/ﬂm\ 13.8146% 0.0033% 1.2955% 0.0000% 12.5191% 0.0033%
X 7
VB ARG 7 BCtE H 45 4.

322 BESEFAEMUNRES R THFE R R 230 RIS RN 4 R AR i

AR

I, ZRARAMESLH A

180 R BN a5 5 S U v S e [ S Bont LG

AR FE R AN E B T 75

(2016 4F 10 H 19 H % 2020 46 H 30 H>




ARt 2 PR T T T 72k 4 2020 SR 5R 2 AR

12.582%

11.53%

10.25%

3.97%

7.69%

6.41%

2.13%

3.84%

2.56%

1.28%

0.00%
2016-10-19 2017-06-01 2018-01-12 2018-08-25 2019-04-07 2019-11-18 2020-06-30

|— ZARRIEHETL — LERE|

e AESECHIEREEEFRAESHERSNH . BEECHZR, ARHEEE 5™
Mic B L5 5 2k < 5 [R) Be A S50 B A R BE LU B IR 205

2. ZARRMERME

13.81%

12.43%

11.05%

9.67%

3.29%

5.91%

3.53%

4.14%

2. 76%

1.38%

0.00%
2016-10-19 2017-06-01 2018-01-12 2018-08-25 2019-04-07 2019-11-18 2020-06-20

|— SRR HTE — LEEE|
e ARGECHINAESSFAEMHENSNH . SEE OISR, AREE &5

F5U3t 14 71




SRt 2 PR A S B T 378 4 2020 AR5 2 TR

P B LU B A 5 ik < [ B 3 U B P SR B LBl 2405

8 HEARE

41 BRELHE (BELSLH/PNH) FHih

(AR 3 S 2T | ps
4, W% Uz 5\ B

TmAE | smam | LR
R DL, FHEK
LU L. Jb
HRELTF. B
Xt AR
REEHARAFR
D 2012 FEIIAAE
Ry e g i
CHRFEIE 21 fRATF], DT Ras
Kfiigs 2R by ZE A 5 . 2015 4
F 2= 2 o 7 H 25 H% 201843
I3\ ARG I H 18 HIEAEAZ i
W T, A 2 il 2 N g o g Y
P E TN IEHRERIE SIS
AR AL 23,2015 45 H 27
T | fFiffide. 4R | 2016-10-19 - 124 | H%E 2019 £ 8 H 2
K EHm H AT A2 4t & 1 1%
AT R I i 77 B
i A & RS EI 4
FagE 1 i ot EIR DR LR
I\ AR &% 3, 2016 4 12
WL i H 7 H&E 2019 4F 8
[ F 4 H 2 HIERZ#5ES
RFE DT
SRS LH, 2015
12 H 29 H % 2019
10 H 23 HI4ERE
R it 25 1% J Al 5 f5
I RUE IR T S 4 1)
HA 21,
: BEear (SEELH/NMD BERZ () o SERESE N KM A
A
= o

6 T3t 14 7



SR B B R AN BT 372 4 2020 G5 2 AR

4.2 WEHNAEGIB/E-MRTEH I

FERE A, AFESE PN AEE (P NRIEMEEZF R R ISR HE
B FAHABA SEENE RIS, FEAF WSS B S S5 U BEANEE Y 2 4 Bt
77 SRS RARISEAT A B ENEIAN R e S R RE, Ve RE NRRE A ot .

4.3 AV 5E UL
4.3.1 WA Gl EE AT O

AN T BT T P 45 0% 42 ) 1) B R A P32 5 MR 4% il PSR ARE IR T & s (B A
L, ENETEEM A RS, SRR SR R R R R B P A
P EHAT AL

NFESEIFILERRRARELTE, MESHERASEFSREEE. KK
WORASE it 45 B2 U s 5 T 28 AP RIS o ARITER SPATH T TATE R Z G, T
NP G TR . TR AN S, BRI, M. s
FC R, AEGEE s 5 KRG AT B e W FAEER ML S DA E 4 ST
I3 5y ARG SE  E A 20 T 1 5 0 = i N i o A58 7 R A8 5 25 R
AT
N T AZ B w R R B AT H A A S AT O, R B 7 TS K
PAE Gy AT G AT, TR R ANV B4y SN A T R B R O 2 A I R AR
ZESE L BV BN A8 2 22 5 DL AN R 8] 1R R0 38 5 (38 9 i 2238047 50 #0T
I3 BT VAR RIS BB R RN B A A4S 5 I FE A 2 R R
&G IR AR A B PHEIAT AL G W, A FXRE TSR EAE, RAKIULATE
FATAE G IAT N
4.3.2 5 HAE AT R T

AIEE T ARG N AR ELZ DTN RGN, KAAFEHM A R EH
A 5MAL G AT SN R B IR A48 5 A B A A8 5 s A I e 2 M H
RSB BTG, ARESAAREHALMBRASAEAFRNEET (WHKN. 3
HHM. 5 HWD FIMA S A G0 ZRHEI T .

SN
J\i

v

B BT

4.4 HEBHNEES KR T RIEFZES T

AEIAN, ZRNZT R s G AR E 6 gt vy 6 T UK
20 KR RO TR B 7% 23 55 T L7 T R = 2, s U as 6 2 FATES . BT g Bt
LM PRI R B, (1805 I e R PAT IR R, i as R il 4k RILRE A .
#ubk 6 H 30 H, —FEfGA-TFEEG U T 2.18%M 2.82%, B—Z=E K55 AT

ET 14T



SR B B R AN BT 372 4 2020 G5 2 AR

49bp F1 23bp.

H T MBOR A RIS A YR, TRMiis TERZE FATIHE, =4S H RO HRAT 1 [H
A7 R AT B 2.15%M 3, B —Z= KA 45bp TR BAT.

REFAETTH, £ iAW BARMTI IS T, AU CRFR A 14
RIS, HEBIE R, EZRBE RGPS AT BB s0E 2 ia AT AT 3 fc 25 7= 1 |5
HAEW . BT FIZVEAE F AR s R 4 FL A7 5 R s 5, v 2 s B AN L AR
XA, HAEESIEEC T SR E A, AR R LT

JEH 2020 F=FFSE, TEARSSTH M3 N AT GE A HE D R T;,  (HIT A
() L IE IR AS S T, Bon B B AR REFF AN [, 18 S BRE B 52 1% 52 I 8] iz
K. BEMRNE RN, @ E]RE—NEERNER. Bemiym, RIS
BITAR, BRI CEREEE] T BERRIRMIE, %R MBORR AR, H%
B i 5 2B R Bl RO G B RIR TAT, BRI E: M7 CE AR,

AT SR ARG AR B U 2R R I sh Ak, G R A A, RS R R 2 5h 2
TR AATAF R, B TR R A R RE e R Wt AT & B RO A I B, T3 (S
FH RS S sl it RS AR 2 RS, %% T N REE AN A R e 02

4.5 |EHAZES SR
A (%I MBNHE LV SERILTE W31 FEM SR K&3.2.1 AR
S BUFE IR K L R L 5 P v Wi o = 1) PO A 0 0

4.64% 5 WA E S 1A NBEE & R ETE UL
AT S AR A N T e U U

& BRAGKRS

51 R|EMRZEH-HEGHENR
EHERA: NRMHIT

o N 3 4 B
e A i B (%)

1 ] 5 WAL 7 P % 998,712,124.16 40.40

Hrp: fiigp 918,712,124.16 37.16

B CFFIESR 80,000,000.00 3.24

2 | ENRELRT 698,847,288.27 28.27




SR B B R AN BT 372 4 2020 G5 2 AR

NN

Hordrs S n] e 1 S8\
%

B S Bt
3 | BT IER MG E RS AT 695,419,347.74 28.13
4 | FoAh &wmEE 79,109,955.01 3.20
5 | &t 2,472,088,715.18 100.00

5.2 &5 [l Rl 3% 15 oL

e Wi H bR T E LS (%)

5 A PN 157 25 (0] ) i 5 4 0 15.58
1

Horpre SZ = a] Ty Rl 5%

b 34 B R E

g gE| 4
Hd ’ S I (%)
) e 25 WA AR A5 25 [m] ) ik % 4 0 405,124,077.43 19.61

Horpre SZr = a] Ty Rl 5%

TE: i P 00057 [ A i 8 AR 0 8 < B A EL I U D R S I RN RAT TR T 322 5
Rl 5% A 80 587 1 A9 B0 il B 220

55 IE [81 ( 3% - RAET B S B 1#E I 2026 H i A
AHE AR T A i A [ A ) % < AR AR o B 7 BRI 20%

5.3 ZE&HBASFHFIRIIR
53.1 HEASFHIRKBIREARFIL

s KA
At IR BT AL AT 2 R IR 57
7 ST P B0 AL T Ho R B PR e e 1L 76
1 I R B2 AP R AR IR B A1 AE 49

WEH A G- RBIREE 120 RIEHL B
FIEEFRLIE: AIEEBBH KT LR RRAETEN 5 H I AG#EE 120 K.
ARG WIN, AT G AR AHEIRTE DL



SR B B R AN BT 372 4 2020 G5 2 AR

5.3.2 REWIRBE A A-F TR RIR 10 L)

JHIR B 5 o 4

ARES /\/E»: ‘{J/:J‘_“ !
FFe P35 A AR e (%) %‘ﬁ@;{flﬁ’]tlﬁ?ﬂ

1 [30KRBIA 41.83 19.61
Horp: FIRAFIAMIEI97 R
137 3h 1) 2 £
2 | 30KR(%)—60K 11.12
Horb: FIRAFELIAIT397 R
)3 sh R 2 A5
3 | 60KR(H)—90K 45.98
Horb: FIRAFELIAIL397 R
[0 3N 1 2 £
4 | 90R(¥)—120Kk 6.74
Horp: FIRAFIAHIEI97 R
1037 BN 2 £
5 | 120k(#)—397Kk (&) 10.15
Horb: FIRAFELIAIL397 R
[ 3 R 2 £
6 | &t 115.83 19.61

5. 4 REWI N R A S FHIF KRBT 240 RIFHL I
ARILG ARG HA R R HE T IIRIRAAESIAR KB IT 240K

5.5 MEHIRIEMF B 0 R B RRAE
GEUAAL: NRTTT

o 9 e RSy
75 i i PR A ] (o0
K iz 80,033,336.76 3.87
2 | JUTERE
3 | EffiizE 30,153,909.55 1.46
Hrb: BURME &R 30,153,909.55 1.46

2010 jidk 14 7T



SR B B R AN BT 372 4 2020 G5 2 AR

Al i 77

A lb e S 55 0

550,113,678.11

26.63

TSRS

[F M A7 R

258,411,199.74

12.51

HoAth

O© | o |IN|O o>

it

918,712,124.16

44.47

R RAF B 397 KA

EIplES s

5.6 B HARFEIEREA & H SB35 LU R/ P BT+ 48 SR 27 B 3 A 40
SRR NRTHIT

o o \ i HE o o 4 B 1
FFg | figras T AR ) PR A BB (%)
1 011903021 | 19 Ak SCPO13 800,000 | 80,208,369.43 3.88
2 011903005 | 19 H i/t SCP002 600,000 | 60,098,493.15 2.91
3 112082100 | 2° [ AL RAT 600,000 | 59,647,348.21 2.89
CD207
4 190012 19 fi 5 E it 12 500,000 | 50,077,550.81 2.42
5 | 012000866 | 20 #1471k SCP002 500,000 | 50,057,258.45 2.42
6 | 012000914 | 20 752Zi# SCP0O06 500,000 | 50,010,939.11 2.42
7 072000156 | 20 £Z:iiE77 CPO06 500,000 | 49,994,752.74 2.42
8 | 012000884 Zoslfiﬁg%ﬁj\ 500,000 | 49,966,513.10 2.42
9 | 012001977 | 20 #5%%i@ SCP014 500,000 | 49,960,954.33 2.42
10 | 012000855 | 20 y'#:%% SCP001 500,000 | 49,942,053.42 2.42
5.7 F M 5 MR BRAE T E K& = HER WS
=] i 25 15 45
15 U A i 125 52 ) 460 B PE0.25(7)-0.5% 1] A IR 2 0 &
e T PA) Al 25 2 ) B v AL 0.1730%
55 3 P i 1295 ) B A1 -0.0171%

F1

k14 1




SR B B R AN BT 372 4 2020 G5 2 AR

075 T PRS2 T Al 1 P58 P £ ) L) 1 21 2 £ 0.0838%

53 A 5 S B PR B HELIA B 0. 25%1 150 Ui B
AR F G AR 45 1 PN A AT B 25 ) 248 51T 3 0.25% A 5 150 o

S A I 5 R ) B XPELIA 2] 0. 5%1% 1L Ui B
AN S AR AT T U A AR A T AR 25 88 11 4 X {3 210,59 FA 1 L o

5.8 MEWIRIZ A RYME 5 ZEE T 8 EL K/ INHEFF BT 48 B SCRHIE S 3% B 40
SRR NRHIT

o N e e | ST
JP5 ERRES | EBRAW HE() | MEREACT) Vo L1 (%)
1 168001 410 H A02 800,000 | 80,000,000.00 3.87
5.9 R H ARG HHE
5.9.1 Z& I A
AL R FHPER AR VAT, BITHO X B CLSR N AT 7, 4% 52 111 M) 28 5 o R 22 2%
RSN PRI AN S5 4T 4, 8 60 % A PR P9 e R i o ) S R A b A 3 I o 1 B 45 2

5.9.2 # F HIA A S G BB AU AT AR TR I RAT EARRPUR B TR A, AR g
1) F A — 5 Y AR S BT AT+ A UEZR A RAT EMORZ B A THE TTAAL

5.9.3 HH AR HAh & I =1 AR
SRS NIRRT

75 2 FR X
17 RIE S

RESCIE 77 R
VA& SN 7,846,380.07
TR AT R 3 71,263,449.94
oA B YK 125.00
e 3 H
Hopth

~N | o | oW DN |

12 it 14

=




SR B B R AN BT 372 4 2020 G5 2 AR

8 &t 79,109,955.01

5.9.4 BB A AR 15 I A H At SO R B A
WY LR, 23 T2 A5 & T T 8] ) BEAFAE R 22

& FHAESHIERS

B
i H TRRFFE R TA THRRFNFE R TE
i B ) 5 44 20 20 1,243,377,987.20 842,559,671.00
i R A3 1) 25 4 A B U 3 0 1,790,788,012.90 391,739,773.46
i R H 30 1) 25 4 e s [ 43 0 1,613,015,907.15 589,462,722.86
i 5 W AR 5 A A A 1,421,150,092.95 644,836,721.60

T 1 WERARE R B R BN . AR 2RSS, LS B AT
ERA%E
2 WORASHR I A A e i i« AR WA R R 55, UL B e 3 B i

NZS

g EEEHANZHBEEREREAEER ZHHMA
U N THME | U

2= SRR | %5 AN *%\)’ ERAMOGL) | SERI T
K AN

1 E RO BZLA) i 1167.869.92 | 1,167,869.92 i
B

&iF 1167,860.92 | 1.167,869.92

1. ARESEEARR G AR T ARIESER41204,619,483.7210%, b5 ARFE 4 HIKE
REG AR RN31.73%, AL H NS HIRFFA AL SAR410.0007, HiAKHE
S IARAE S B3 31110.00%.

2. AN o oAk H 255 0.

13 itk 14 T



SR B B R AN BT 372 4 2020 G5 2 AR

8 ZFEXFE*

8.1 B A=

v IR M 2 Y A AR 20 R B T T I 2 < S R ) S A

v (RS R R FE I MR e R e A )

v R AR R B T2k e S 5);

~ (Rt % 8RR 5 B8 T 32 e 08 1)

v RTHIE SFERIE M AR D 18 R A E 5 ik & ke W5

v EEE IS TR LA B

v EEFEE AL SS TR B

v ST PN SR 2 A R B T T B Ak A R R R A T T A SR

o N o o A W DN B

8. 277 JiHh =
BB AT R EEHN I AT .

8.3F W

BT PSP A R A R G N K I A 3 B O B 4 ) o B SCAF, Bl oAb
BHN I 92t (www. fund001.com) 7 B« 7ESCAT AR Jim, BB a) 78 &5 LR | 3 LS 1
AR B E

BRE ARG BUASER, "I AR G BN ARG Y (B & A IR A A
AT % RS 0 B . 400-700-5000 (4 Kigif3h), 021-61055000, HLFHEAF:
services@jysld.com,

14 T 14 T



