FRHR IR 2 PR 2R 45 57 BUESF 1%
R
2019 458 2 BEME

201946 A 30 H

HEBHEN: PRREIEESEEHEGRAA
HETLEN: T MENEARITROARAR
WEXEHHEE: 201947 H 19 H



HORHR IR 2 R A AR 2019 S5 2 TR

§1 BERR

TN HE 2 A A PR VR AAAE M I 152 S MR o A A
JEREFC A TU L oA P 5 R R B AT

SR AT AR R ARAT IR 60 IR A SRR A SE S A TFHE, T 2019427 A 16 B
T AR S SRR PRI AL G A, (E AR B ICR. RS
R B A

S ) RIS (3 0 . B SR 1 SR BE I 4  7e , (E T 2 — e R

SRR SRR AR BT R, HEHE 2 15 b 43 e Y T A48 B A

B A IDEER VIR e
A S5 BERER T

A IIE 201944 H 1 HEZ 2019 46 H 30 Hik.
§ 2 H&E= MR

FE & TR PR HRHR iRk 2 PR R 2R A5 7
5 o Y 004596
A (Y LTF R
HeAFARH 201943 H 18 H
A5 JHAR B S 3 A 696, 948, 532. 23 4
ARSI I S B IR R R, IS
B Hbs 1] RS AR R e sh e ) SR, iSRRI
M 257 L A A PR 8 % [T 4
B F R AR Z 5, i E A A
— MAGERIL TRRBUR . 1355 SRR GO T
) ZEE T, LT AR = A E
JAT A BRSO AT I E A
b 4 b A i i Hr i 1-3 FEBCE M SR e Bl s R
KRG RGBS, AT U FI UL
AL 2 AR5 A1E MBRMF MRS, BEMESE, mTRmm
W4
HEEEHEA FRHR LS E A RA
EEFEN N AR R AR AT B 3 A PR A
o HRRR iR R R RIE | RRNR IR R
& 5 R A ) 4 TR % A TN
T F A A SRS 004596 007034
S WK T8 23 2 5 4 (R 40 551 2 543, 169, 372. 90 1 153, 779, 159. 33 {3

b

=

H
N
b=l




HORHR IR 2 R A AR 2019 S5 2 TR

§ 3 EEMFIMESHERI

3.1 FEMEHER

. NRMIT

FEIA S Febn WS ( 2001944 A1 H — 201946 A 30 H )
e L i b s e SR IR 22 vh 4 R R
R R AR A | T ﬁﬁ*i@i

A
1. Ak 470, 083. 17 293, 328. 51
2. AHAF)E 521, 424. 73 45, 394. 95
3. HIIBCT- 15 3 440 AU HA R 1 0. 0044 0. 0004
4. WIRIFE G = 1E 587, 389, 474. 49 166, 004, 463. 68
5. WIREEHEIFE 1. 0814 1. 0795

E: (D AHC LB R S AR RN BT

HAebe N (G A e ARSI 1

BRAR G HLJE AR AR, AR Dy A 0] E s Bl it n_E A 28 Fe (5 28 s i i
(2) A rid b SHE R A EAERA NN AL 53 G AT, T A i sEbriicat K-
FART A

3.2 HEFERIN

3.2.1 AR E MBSO BIFEIE KR RIS RSB Wi & 8
P BHR LR R A7 A

T MK | AR | LS EE | R | B
B x| meze | mhaxe | szmeze | OO | @7¢
0 —_= /N
ﬁf#)]ﬂ 0. 24% 0.01% -0.43% 0. 04% 0.67% -0.03%
R L R TR B
[ EEK | GEMEE | LS | LR | B
B 20 | meze | mkaxe | axmeze | 079 | @70
S —_ N
jiibgj% 0. 06% 0.01% -0. 43% 0. 04% 0. 49% -0.03%

#
w
p=i
H
N
b=l



HRRR IR AR 07 2019 4E5 2 TR

3.2.2 BE S A FEMURE S RiHHER KRR KI5 RS B fl s &

R L

PR iR e R SR R S AR G O WS T I R e 5 R L 25 e A R i A e
f B sk 35 e B

[=a} [ar] oo [} == ('] [ (o] == [} == [} == (o] == — [{=] — (=] — w
— Loy} Lay'] [} = -— — Lay'] Lay'] = o] — -— Lay'] Loy} o] [} —_ -— [} Loy}

1 1 | [ [ | ' ' | 1 I ' ' ! ' 1 1 ' ' ' '
[ar) [ar] [ar] =+ =+ =+ =+ =+ =+ o L o L L o (=] [{=] w (=] [{=] w
[} = o] [} = o] [} = o] = o] [} = o] [} o] [} = o] [} =

1 1 1 1 1 I 1 1 I 1 I 1 1 I 1 1 1 1 1 1 1
o [=] (=] o (=] (=] o (=] (=] [=] (=] o (=] (=] o (=] o [=] (=] o [=]
— — — — — — — — — — — — — — — — — — — — —
[} [} [ ] [} [ ] [ ] [} [ ] [ ] [} [ ] [} [ ] [ ] [} [ ] [} [} [ ] [} [}
[} [} (] [} (] (] [} (] (] [} (] [} (] (] [} (] [} [} (] [} [}

S £ e e L b e e O R o el 6 e e U R b [ b A M e

B4 JL14 T



HRRR IR AR 07 2019 4E5 2 TR

PR iR e R R SR AR 2 O 4 O W B T M I R e 5 R L 25 e R i £
F A sk sk 34 5 kU B

[=a} [ar] oo [} == ('] [ (o] == [} == [} == (o] == — [{=] — (=] — w

— Loy} Lay'] [} = -— — Lay'] Lay'] = o] — -— Lay'] Loy} o] [} —_ -— [} Loy}
1 | [ [ | ' ' | 1 I ' ' ! ' 1 ' ' '

[ar) [ar] [ar] =+ =+ =+ =+ =+ =+ o L o L L o (=] [{=] w (=] [{=] w

[} = o] [} = o] [} = o] = o] [} = o] [} o] [} = o] [} =
1 1 1 1 I 1 1 I 1 I 1 1 I 1 1 1 1

o [=] (=] o (=] (=] o (=] (=] [=] (=] o (=] (=] o (=] o [=] (=] o [=]

— — — — — — — — — — — — — — — — — — — — —

= [ ] [} = [ ] [} = [ ] = [ ] [} = [ ] [} = = [ ] = =

[} [} (o] [} (o] (o] [} (o] (o] [} (o] [} (o] (o] [} (o] [} [} (o] [} [}

[ b e S B B B TV I K3l — b R R e PO T ot 3 e e |
e 1 PRRR R T RR R 6 G RIS BT R 8 T 2019 4F 3 1 18 HER RISk, BiEikd
IR AT & [ AR ORI — 4
2. A FMHGFU I BNAE, ARENECHIINNA, BREEEFRERZ HEANDMAN
R SRR A G IR S AR E S RNA KA E. ARG HIARELT RSN

§4 HEAME

4.1 BE2E (RESZLE/N) i

EARFEGHEGEIHIR | WEFHAL

=N
EEOM | BEOm | 4R v

w4

H
&R

=

SRFE L, BT ER S
EHARARITA He
2019 4F 3 o i S, PALHRNR LR EE
H 18 H AR 2 ) [ 5 W a5 &
R, FRRR M
Hes . R LKA

= A

=

P

M OB oox Bk H
B B
s B
|

5 0 JL14 m



HORHR IR 2 R A AR 2019 S5 2 TR

S AIE 73 5 B 3k 4 M e
RHIR K %m0 9 R 2 £
MFHIEGFREEEREE
g, PEERE, BAis
Mk B4

HeEapratint:, SR
BB, s
B, g 2 e H )
B, REMREEE e
H, ek, #EBe%
i, 7R 360 B R IR
AFPAT B E . HEE
H, HGNMESR R
TN, BAEPRRR L

SRS
\ 2019 4 3 EEEHARAFALSEH
IR [i)jBLiNgS - 14 s e s
A f% H29H ¥ B, RHR T R A
&M

SRS R A AR
TR IR 22 o R M) R 5 £
FFRETR R A PR
bR EE AR R R I E
TR A M Rk 3R 7 #5514
A RHR £ IR 5 RIS I
LR A AT I AR B A A
e, PEERE A%
ML TR

VE: LSRARRT “BAERI vt e RIS B, Sutian AR OvEea RN H,
IRERALE “ARBAE I Dot i RS AE H Y
2. UEFF ML SGEMATIE 2 GIEZRAL MO SRR BLINED BIAHSSHLE «

4.2 BEAXRE A A E S B VEMM T E 18 5L U

ARG I, AEEEEBNRET (P ANRISMERESF SRR 80%) S5A RIEHEI &
R aF. REHEU Y BEARESTHCERIDE, BUE T, BUE TAESBB AN
SR, AEWMSAEH BRI TR R BATIE AR e B, R IR, EE e A
FANBOREAAM . ARG A, B EaRa M, EMFEEMHBRA AN RIITAN.

4.3 AR GEIULH

4.3.1 ATV 5 H EKHATER
ALEEE BN EEEN A L AR W MR FGRAE . iR, DAL sRie g

6 7 314w



HORHR IR 2 R A AR 2019 S5 2 TR

Ja WA W R IR A PR A R A, DISEpeR atinik. ALeEHARE 11 s
BUPRE B RE . BB 4% e P PR B AN SR TR A2 By i E 5, JF A Sy AT IR AT 132 5 i »
CL“mpRfese . Mg s fENSATHR S MBEA N, B R 5 RGEH AT i, U
SRTRER IR AT XS R S R o ARG A, 2728 5 1l B SR SAT RS O R4

4.3.2 RERX BT ANET UL
WRE N AR KA RS HFERTEZZIT N

4.4 R EHAE ST R RIRAZ IR

AZEPE e i AL R A0 AT T — € B AT, T T 2 e ik
a R Al . BTSRRI, WS MTURIRECKKI L), MAEKRE, @SB
Jiv HPEBEB AL AT HE AR R R ARARRE . BEH RIS 2 ONAS A (Y R B SR
R TTTE A AR SRANAS R kT T CPT, WXHmAK U= A2 7 — e s . BT T
M, B MBCRAERRE TRV, B B2 B R BT ph il A 7 BURIEN, (HEER R S % £
K. WHNTH, RO E AR, B 620 TR E T E SR EBRA, HAKHT A
HESRAL, R A DA G SRk P S TP B, A2 S 0T 5 B R A, e BRIis)
PEECR AT P kA . AR, ARG, 10 4EE IR 10 £ I8 703 _EAT 15BP M1 2BP /itq .
fE BRI R T ARG ERAMEAL, @iPRaksiion, P IRIPEAa FTER .

G I AL X MR BARRFFET, e P EAIRAR G E N E, RIRIRYE
107 T RAE VA A, B 3 SRR A WA & -

4.5 MG E SR SR

BEEAR G WIR hRRR LR R 2625 A TS B (E Y 1. 0814 JT, A4 & WIEE G4 4
AN 0. 24%; BEARE HIR PRRR LR 2 h FR R 655 C F S a4E N 1. 0795 T,
AR A A S A AP E IR 0. 06%; AL 2 L HE W A5 %4 0. 04%.

4.6 EMNEESEFAE ANIEHEESEFE = HEWME A
ARG, AR4H 20194 4 A 29 HZE 20194 6 A 6 H RS - E8 T 1T e

#
~
p=i
=
N
b=l



HORHR IR 2 R A AR 2019 S5 2 TR

§5 BEHAEGHE

5.1 REMPEXREESEZHEEMN

FS i H e o) RS B BRI (o)

1 &k a - -

Horre R - -

2 | Bt - -

3 [i] 58 YA 7 $ % 379, 852, 700. 00 50. 39

Hrp. ffiz 379, 852, 700. 00 50. 39

B SFIESR - -

4 | iR - -

ERIT A AR BT - -

6 SEN IR 4l 75 225,982, 149. 97 29. 98

Horb: SRHCRIA ) RN IR
B

BATH R B & T A1 2,748, 226. 05 0. 36

HAh %= 145, 267, 119. 40 19. 27

A1t 753, 850, 195. 42 100. 00

5.2 MEHREATI A ROBREREAS

5.2.1 MEHRZT I RN B H A S
AARE WIRA I SR FFA B

5.2.2 |EMREATIL T REEBER BB ERBEAS
AR WIAR A SR VB B R 52«

5.3 WG HIRIEA RHE HEE T 3E LB MR RIBT 42 B R BR B 48
AR IR SRR -

5.4 MERE M RAOGHFEREAE

FFa Btz b ARME o RGP E R (%)
1| EEGFF 101, 268, 800. 00 13. 44
2| RATER - -
3 | e 278, 583, 900. 00 36. 98

8 m 14w




HORHR IR 2 R A AR 2019 S5 2 TR

Hodr, BUORME SR 278, 583, 900. 00 36. 98

Al i 77 - -

A Ib A IR B O - -

IS - -

A (AT SZ D) - -

(7] b A7 5 - -

O [0 [ [ |01 |

At - -

10 | &t 379, 852, 700. 00 50. 42

5.5 M EFARIE A RME b2 & B 715E He I K/ NEEFF BB 1042 7 50R FA 48

e " e _ R SR IRME
F5 ARG i A e (5K ARMNE o) - *0
Eefl (%)
1 120235 | 12 EJF 35 1, 200, 000 | 120, 252, 000. 00 15. 96
2 180209 | 18 EJF 09 700, 000 | 70, 021, 000. 00 9.29
3 120312 | 12 33 12 500, 000 | 50, 110, 000. 00 6. 65
18 [T B [E fi&
4 180018 M "?; 500, 000 | 50, 040, 000. 00 6. 64
19 3R [ 35
5 199921 *ﬁ’kllgj 500, 000 | 49, 730, 000. 00 6. 60

5.6 & HIRILE A AMHE G E ST #E AR DHEF BRI +4 B SCRIESR R B
24|
AR IR AT G R R AT B SCRFIE SR

5.7 W5 BRI A RHE HEE T 73E B /M HERF RTRT T4 5t & R 3UR 9 40
ARG IR I GRS ER -

5.8 5 BRI A SHE GG T 5E B /N HERF R BT L2 BUE SR W1 48
AR IR A AR FFABGIE

5.9 R EMRFEE TR KB FIAER 5 B0

5.9.1 A3 H U S B8R BUOR
AR A S < R AR TR I £ 0 B

#
(o]
p=i
=
N
b=l




HORHR IR 2 R A AR 2019 S5 2 TR

5.9.2 1R MR AFE G B3 1 £ B o A4 2 B 4
AAR T IARA I S AR H AU 5.

5.9.3 A3 E R AR B R V-
AR JA AR 4 AR A [ 30 12
5.10 BB HESWEME

5.10.1

AT I BL IR A2 ISR HRAT E AR AR AR S I B T SR A, B A G

i —FENZ R AT T .

5.10.2 HALE =1k

5 B s o)

r’
d

A RIE S

42, 882. 24

I YSCUE 4 SR

IS A

JS2YSCA)

10, 738, 096. 39

JSZUAT K

134, 486, 140. 77

H A SGR

D

HoAt

O[R[N |01 ||| DN+~

it

145, 267, 119. 40

5.10.3 M EWIRFFA B TR BT B 6 HA
AT IRA I G AR FFA AE T B AT e e 57 o
5.10.4 HEWR BT+ RE P ERIEZ R ESLEI DN

AR AR AT SR R

§ 6 THAZESHHRS)

B
e " pRNR R A
T H HRHR IR PRI R A A s o
515 C
e 15 B AR 3 4 4 B A5 64, 325, 639. 40 558,971, 513. 06

% 10 7 14 W



HORHR IR 2 R A AR 2019 S5 2 TR

7 ST ) B <

e F A 43 0

550, 871, 972. 87 636, 767, 123. 88

k- 1 7 ST 1) 35 < L DB ] 7 5

72,028, 239. 37 1,041, 959, 477. 61

T I R) B g HR 0 22BN A (4 Bk

U3

0T S AR L < 0y WL 0

543, 169, 372. 90 153, 779, 159. 33

§7 ZEBEANBHBRERERRELEZEHEN

71 & EFEAFHAZE SR FIL

AREYN, REEHEARZHABARE GO B, BERECEsEARE .
7.2 ZEBBENZHBEEREBRRALE ST H WAL

AR A A B RIZ A B Bl JRE(R] SR AR AR 4

t‘\

g

§ 8 MR EE FSRMEMERFR

8.1 |EWNE—BRERFEESMHTHHIEBIEET 20%HE R

iy b = S

R I 2 S AL B

T IR R A 2 e

SRl
R4
By
Ee g1l
| iEE
B
EEbul
20%[¥)
B 1]
X [&]

Jn

LR
i

H I
(G

i [] N e
W Sk i

O]
2

Bl
1

2019
F4H
10 H
1| =
2019
F4H
28 H

27,816, 411. 68

27,816, 411. 68 - -

b

=




HORHR IR 2 R A AR 2019 S5 2 TR

2019
F4H
8 HE
2019
F4H
8 H

92,712, 775. 82

92,712, 775. 82

2019
F6H
13 H

2019
F6 H
16 H

92, 548, 819. 99

92, 548, 819. 99

13. 28%

2019
F6 A
6 HE
2019
F6H
12 H

37,049, 849. 45

37,049, 849. 45

5.32%

2019
F6H
13 H

2019
F6 H
19 H
il
2019
F 6/
27 H

2019
F 6/
30 H

185, 098, 565. 48

185, 098, 565. 48

26. 56%

2019
F6H
10 H

2019
H6 H
12 H

18, 537, 399. 20

18, 533, 000. 00

4, 399. 20

0. 00%

2019
F6H
20 H

463, 306, 152. 71

463, 306, 152. 71

%12 7 14 W




HORHR IR 2 R A AR 2019 S5 2 TR

2019
F6H
26 H

2019
F4H
10 H
1| & 37,119, 524. 87 - 37,119, 524. 87 - -
2019
F4H
11 H

==

7 AR AU

AIE AR N A LAV — 4 NS LR 8 L 20% ) 15 D -

K WA E M — A NRRELE 4 A0 T AR SR SRS, 32O B L] 1
Bt 20%, AR I IZ P AR E A NS A B R R 2 e 3, AR
IR, HRra eS8 0.

A AP B H ARSI BRI, S EOLRF AR S S Gl 20%, AR5
W _ESR DU UL BB 3 ) — 44 CR TR o) HA A 4 3R e 8, 53 Ah— S WUR 43 98 2 B [ L RR A R
IR A BEAMRE IR, EIRPYA RSB R 2 e AL 1 73 510 09 13. 28%. 5. 32%.
0. 000006%#11 0,

53 Ah— A WU BB 5 7 AR 30 9 AT T A I T B L I B B LGB 20000015500 JE 81 43 ol S 1L
R R W S A B B e LA I T 2, BB AR IR, 12 WU B3 R B EL 1)y 26. 56%.

AARTE I, AR AIUASTE 7 i ST AR XU

§9 EEXMHHEF

9.1 £ABCMHER

2. (FRRR IR L PRI R G IR B RS eI e A )

3. (FRHR IR % PRI R G IR B R S SR E )

4. BEEEHE NSRRI B

5. HEEATE NI BHEALIE . ENL U

6. KT HIESFEEM FRRR LR L e RIS BBk & 2 VA AR IS
7. EE A EOR I H AR SO

B O13 T 14 W




HORHR IR 2 R A AR 2019 S5 2 TR

9.2 FFJiHL &R
FHEEHN. EETE A,

9.3 & H A
A AR E T R G B 2 ), ] 4% T AR 9 ) SE A B

FRRR L ESEEFRAF
201947 H 19 H

%14 7 14 W



	§1  重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.2.1 报告期末按行业分类的境内股票投资组合
	5.3 报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的国债期货交易情况说明
	5.10 投资组合报告附注

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8 影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


