RRETERAER T ES
2020 $E58 2 S
20204£ 6 A 30 H

HEFHN: SRETEESEHARAHE
EEXEN: PELRBITROBERAT
WEXHHEBE: —O=—O0%ELA=+—H



SR P R i S BT A 2 4 2020 A5 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 ETRBRITRO ARAIRIEAR LS AR E, T 202047 H 20 H
BT AR T S HaPR . ERIAE R H G EFNE, REEZN SR
sk T HRR EE HOKIN .

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 THRRZERT

e 003968

F&iatE A B TIFF iR

EeaRAMH 2016 4F 12 A 20 H

A5 AR T 4 13 B0 0 7,431,270,654.85 1/

byt b TE IR A G2 VNS R sh AT S T, 183K
e I 2 LU A U R TR U A
AEESERFFH G S ERSIMERTR T, SExEA
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 EERRIE (B
AEERTHRTTISHES, RIEHFHTES TR

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

He AT AL 4

H2Tidt14




SR P R i S BT A 2 4 2020 A5 2 AR

BEEHAN AR it B L S A TR A A

EEREAN TR ERAT B A B A #]
TEABESREETER | ZRREERT A THRRHERTE
B EEENZE 5AS | 003968 003969
}&?gﬂik?}%%ﬁgéag 3,360,114.65 17 7,427,910,540.20 15
(GEIISYT

8 FEYFHERMESHERI

3.1 EEMFER

. NRMoG
5 199(2020 4 4 H 1 H-2020 4 6 H 30 H)
THRRmERT A THRRmERMTE

T ES 55 HE b

1. AHACS2Hlk s 14,032.17 43,180,539.77
2. ARHAF]E 14,032.17 43,180,539.77
3. WIREE T IHE 3,360,114.65 7,427,910,540.20

T 10 AREEIATHE MRS 2 U T3, DS e . ARIE S HIMESS
Feal. ARG IS SR M AR E B9k FEE AR, ASSEE B B4 10.25%
ISR BRI TR IR S5 9%, ESRIE A% 100.01% ) 5 2 R H R e i 55 9

2. AT SEI R R HE S AR SISO . BRSO (R A RME )
e ) FTIRAH 5C 9 FH S IR, AR Dy A 39] E se i et n B AR 3 2 fe i E AR sh il
T 5 it R MR AERZ S, L, 2~ fetrEZshias hE, A2 seiiik
it AT ST ) < B0AH 55 o

3.2 EEIFERI
3.2.1 FIREMESHBFE B F K5 FIRNL S B am Z  H

1. ZRRMERT A:

g
L | EEYREE | kgt ‘
oo | REMGEE | | AR
BBt N FhrEZE | BRMEGE | 0- | 9—@
=) o RARAE 2
@ =46 @




R T R S R M R4 2020 4E5S 2 ZEER
HEEAH | 0.4148% 0.0013% 0.0873% 0.0000% 0.3275% 0.0013%
WMENNA | 1.0218% 0.0016% 0.1745% 0.0000% 0.8473% 0.0016%
E—E 2.2988% 0.0015% 0.3510% 0.0000% 1.9478% 0.0015%
k=4 9.3035% 0.0025% 1.0510% 0.0000% 8.2525% 0.0025%
HAeAR
i%iﬂ%/ﬁ\ 11.5188% | 0.0026% 1.2360% 0.0000% | 10.2828% | 0.0026%
% 4
TE: AREEEUET L H S5 84050
2. WRRWERT E:
X » | k@b
- HHEIES | kSR -
fm. NN T .. 75 fm
B B Rz | BEUER S o O @—®@
O ® %6 RIEZE
@
WEZAH | 0.4748% 0.0013% 0.0873% 0.0000% 0.3875% 0.0013%
dEAAA | 1.1424% 0.0016% 0.1745% 0.0000% 0.9679% 0.0016%
of o4 2.5499% 0.0015% 0.3510% 0.0000% 2.1989% 0.0015%
oA 10.1007% | 0.0025% 1.0510% 0.0000% 9.0497% 0.0025%
HAAR
ii;z E;E 12.4705% | 0.0026% 1.2360% 0.0000% | 11.2345% | 0.0026%
% 4

T AU B H 2 A

3.2.2 BEEEFAEMMURESHI R ITHHMEW R KIS B S EEERE
ZRAFEN I ELER
TS R RER M gEE
Py R TR 35 2R 5\ G e e v WA 2 2 g S 3t L A
(2016 4F 12 H 20 1% 2020 4 6 H 30 )
1. RKRZERT A

M
N
=il
pi=
=
=il



AL 2 PR 7 S BT T 2k 4 2020 S5 2 AR

11.52%

10.37%

9.21%

3.06%

5.91%

3.76%

4.61%

3.46%

2,30%

1.15%

0.00%
2016-12-20 2017-07-22 20158-02-21 2018-09-24 2019-04-27 2019-11-28 2020-06-30

|— =aREEHET — 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. TRRMEHRME

12.47%

11.22%

9.98%

58.73%

7.48%

5.23%

4,99%,

3.74%

2.49%

1.23%

0.00%
2016-12-20 2017-07-22 2018-02-21 2018-09-24 2019-04-27 2019-11-28 2020-06-20

|— SREEEHTE — LERE|

T AWV EReEFRAEMHERNH. MERCHLIR, RIS ™

F5U3t 14 71




AZ AR it 2 R i B

M4 2020 5 2 ZERE

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

8 HEARE

41 BRELHE (BELSLH/PNH) FHih

eI LY s
ps " AR EEE LR | e n -
Ay | ey | LR

R DL, FHEK

FIEE L. b

HRELTF. B

XL AT

REEHERAF L

O . 2012 SEINANAL

Ry e g i

ZCERFRI 21 fRATF], DT Ras
KAz 24 by ZE A 5 . 2015 4
F 2= 2 o 7 H 25 H% 201843
I ARSI H 18 HIEAEAZ i
W T, A 2 il 2 N g o g Y
KA EBT. IEHRR R SRR S
A ERAG FE Al 23,2015 45 H 27
T | fFiffidR. 4R | 2016-12-20 - 124 | H%E 2019 £ 8 H 2
K EHm H AT A2 4t & 1 1%
AT R I T E 75 8 %2
SR S . ACHL S B4
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

ERFEE MR
SRS LH, 2015
12 H 29 H % 2019
10 H 23 HI4ERE
it 27 A 3R A g £
77 BIE IR R T S 2 1)
e,

e G2 (B H/NMD WS () A0S SCE R S B AT KIS A

P Y

= o

6 T3t 14 7




SR P R i S BT A 2 4 2020 A5 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 P R i S BT A 2 4 2020 A5 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

Fe 5 H S e
LB (%)

1 ] 5 WAL 7 P % 3,893,143,987.30 45.26
Hrp: fiigp 3,673,142,775.45 42.71

B CFFIESR 220,001,211.85 2.56

2 | ENRELRT 2,467,740,781.61 28.69




SR P R i S BT A 2 4 2020 A5 2 AR

Forpre W R0 I A SN

B S Bt
3 | AT R H & &6 2,215,890,344.02 25.76
4 | FoAh &wmEE 24,179,738.39 0.28
5 | &t 8,600,954,851.32 100.00

5.2 &5 [l Rl 3% 15 oL

5 1 H HRE AP ELG] (%)
A 1 P 15 5 Al 5 4 4 3.76
1
o ST X [ I Bl A
B A R P Y
2 15 L
s HH = BT (%)
) e 25 WA AR A5 25 [m] ) ik % 4 0 1,167,255,896.36 15.71
o S X [ I Bl

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

i H KA
At IR BT AL AT 2 R IR 59
7 ST P B0 AL T Ho R B PR e e 1L 59
0 S0 A B80T AL 1 2 TR R S R A (A 42

WEH A G- RBIREE 120 RIEHL B
I G ARG AR R A SRR IR AT 120 K.

5.3.2 REWIRBE A E-F R RIIR 270 L]

9 Jidt 14 7



SR P R i S BT A 2 4 2020 A5 2 AR

P98 A IR

FRR B A B
PAFHE RS (%)

A IR B £ o 2
BEFHEL LA
(%)

30K LAY

44.24

15.71

b RIRAFSEBIE397 K
R332 A R A5t

30R()—60K

8.06

Hrp, R 7S 397 K
apERmIpIE Y i

60K (#5)—90K

37.67

Horp, oS AF ST 397 K
iapEEmIpIE b

90K (F)—120K

15.54

Horpre o RAF BRI 397 R
RIS A R A5

120K (E)—397 K (&)

9.90

Horp, A7 ST 397 K
apERmIpIE i

it

115.41

15.71

5. 4 AN R A S FHIF KRBT 240 RIFHL I
ARFE A AR A & T R R A BRI 240K

5.5 MEHIRIEMF B 0 R B RRAE

SRR NIRRT

o » e o B T e 1
75 17 i PR A ] (o)
1 | Exfigs 149,943,370.54 2.02
2 | JATENR
3 | &ElfiizF 230,217,381.03 3.10
Horpr: BURME SR 230,217,381.03 3.10
4 | kiR

2010 jidk 14 7T



SR P R i S BT A 2 4 2020 A5 2 AR

A lb e SR 58 0

1,869,843,272.71

25.16

SRS

[ Ll A7

1,423,138,751.17

19.15

HoAth

O 00| N[O | O

it

3,673,142,775.45

49.43

R RAF B 397 KA

EIplES Tes

5.6 AR IERER LA 5 EE T8 LB DHEFRIET+ B B S R 94
G NRMIT

R S R ORaE
Fe | A g5 4 KR T SHWN
’ ’ ) ] (%)
1 012001936 | 20 HEL[® SCP020 3,000,000 | 299,627,126.14 4.03
> SE[T AT
2 112082100 20 C@jt”'”%%ﬁ 2,400,000 | 238,588,947.76 3.21
1T CD207
3 011903005 | 19 i fIE SCP002 2,000,000 | 200,324,865.45 2.70
19 Fg HARAT
4 111983056 D049 2,000,000 | 199,712,404.30 2.69
= 4T
5 112018183 20 HEELERAT 2,000,000 | 198,933,539.10 2.68
CD183
20 FrPNERAT
6 112082216 D185 2,000,000 | 198,884,424.44 2.68
20 AT ERAT
7 112082287 D140 2,000,000 | 198,884,424.44 2.68
8 100222 10 EIF 22 1,600,000 | 160,008,944.76 2.15
9 012001005 | 20 #EfE4E SCP004 1,500,000 | 150,152,020.90 2.02
10 | 012001258 | 20 H155 % SCP002 1,500,000 | 150,034,329.31 2.02
5.7 T M 5 MR AT N E SR 2 1 E IR E
T H i 25 1 o,
5 1 PN e 25 B 1) 448 6 7E.0.25(5)-0.5% E] 1 I 4 0
5 1A P I 25 R ) B e 0.0727%

F1

k14 1




SR P R i S BT A 2 4 2020 A5 2 AR

575 9T P9 D 25 2 ) A 1AL -0.0141%
075 T PO B2 T Al 1 P58 P £ ) AL ) 1 B 24 £ 0.0436%

s B P S R BB X HELTA 2] 0. 25%18 1 i B

AN S AR N AR A AE DAl 25 8 1 4 X3 £10.25% 15 D

R 75 30 A IE i 125 B2 PR A XHELIA B 0. 5% 550 BEBA
AN S AN T A AR A Il 2 P 48 B 31)0.59% 15 Dt o

5.8 MEWIRIZ A RYME 5 ZEE 7= 8 EUF) KN HE R B BT 48 B SCRIE S 8% B 40
SRR NRHIT

o . . e | AT
75 IEFACRY | AE AR HEM) | MERBACT) Vi EL A (%)
1 168001 | 4t H A02 1,300,000 | 130,000,000.00 1.75
2 168649 =i 03A1 500,000 | 50,000,000.00 0.67
3 2089082 | 20 A1 1A1 400,000 | 40,001,211.85 0.54
5.9 |MBEHAWEMHE
5.9.1 EETHI LA

AHE R AR AL, BITHO XS SR BN JRA TR, 42 S A 23 B 2 M5 I
JEH RN B A S0, 8L A ST BR Py 42 S B 30 AN R A H AR T 5 40
5.9.2 i i I A AR S G BT IO AT+ AR TR O RAT EARARPU S BT I SR A, AEA R T 2
) F A —SF AR S BB A AT 44 UEZR RO RAT ERR 2 B A THE DTAL T

5.9.3 HAR HoAth % T B =M R
SAUERAL: AR
75 L FK S
1 | FilifRiE4
2 | MUYGIEZREF K
3 | MWCRLE 24,179,364.21
4 | PR

12 it 14

=




SR P R i S BT A 2 4 2020 A5 2 AR

5 At S SR 374.18
6 FEE 2 H -
7 HoAh i
8 &1t 24.,179,738.39
5.9.4 BB A A Bk B FH A SCF R 4
BTV TNWER, 20 M5 &1 6] 0] GEFE R %,
S FHRAESHHIZES)
BAL: Ay
i H TR ERTA TR ERTE
R HAHA W)L S 1 A A 3,533,752.13 10,792,417,673.01
R 5 HA 1 [a) L 4 R A 0 104,860.19 3,599,018,300.48
2 HA 3 7] F5E 4 R e [ 47 5 278,497.67 6,963,525,433.29
R HA A R L S 1) AL i 3,360,114.65 7.427,910,540.20

TE: 1o WORAIRE IR AR . B R AAEBOLSS, L e A

ERAE

2 WUORASHR A IR A A e et AR A R AL 55, U e 3 A L ik 55

g EE&EEHANCHERREERLZE S VIH

o IR . Lo | o
5 oA | ZHHW s T o4O | &EHHER
E SRV
1 RAPRELA] i 242,835.69 |  242.835.69 i
K
i 242.835.69 |  242.835.69

e 1. ARESEH ARG WK G AL ESERH51,425,487.040y, HAFEEHIKE
REE G AR AF]0.69%, AFE S AARAE PR FFA AFE S ARNE0.000y, HAKS
HR AR 4 B3 4511170.00% o

13 itk 14 T



SR P R i S BT A 2 4 2020 A5 2 AR

2. AL

a7 Aot H 4554 it

8 ZFEXFE*

8.1&EMFH =

o N o o A W DN B

v TP IR M 2 T SR 2 B R a R B T T 3 e S SRR B A
(IR R E IR MR eR e G )

A
A

v R (8 R ot 5 00 T T2k e i S 45 )5

+ (R % 8 R 2 5 B T T 32 e T8 W)

v RTHIE S ERIEMAC RN D 18K 2 £ 51 T i3k & ki e

v EEE IS TR LA B

v EEFEE NS TR AL B

~ 0 I A AR it % A R 2 5 B T T B A e A AR S R A T T R SR

8. 217 THUH A3
BB XM T I ESE PN I N5

8.3E

BT PSP A R A R G N (K I A 3 i O B 4 ) o B SCAF, ity oAb
BN I P2t (www. fund001.com) 7 B o 7ESCAT AR Jim, BB a) 78 5 LI i) Py HLAS 1
AP B B

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

14 T 14 T



