KBAERFREGEIESREEE
2019 4E58 1 FIRE

20193 A 31 H

HEEFEN: KBRESEHARAH
HETLEN: FERWRITRSLERAT
WREXHHER: 201944 A 22 H



KIRAHRA 2019 4E585 1 TR

§1 EERR

A E PN WHEF S LEFRRIEA RS P OB BOCE . R PR IR B8R K8,
T FL A R R FCSEAE L AER PR TE B AR AR AN ) S TUE

AFEEATE NP EAOWARAT IR A IR A FIARIE A I A FME, T 2019 45 04 A 18 HEM
TR M SRR HERIIAMBR A GRS ENE, RERRNEAAERRILE. RS
PRI B R IR -

AT G K LSS . BRSO SR N BN I B 507, (HAVRIER & — €&

Ho
SRRSO ARILAREIL . BB, Beo & TR 508 oAl R A T2 B A
S AINEEE AR

PN SRR S N2y
ARERH 2019 401 A 01 Hilg% 03 A 31 Hik.

§2 H & RBEN

FLETRIRR KIR AT R A

e e 002512

= oy AR 002512

S Y (N LTI TR

HEeEFARH 2016 =4 H 26 H

35 HAAR I & B B 1, 096, 463, 160. 84 1
AL Gt 22 A Bt 5 KU B I B A BT AL

% Hbr A, TERIRERAS ) IR HAR AR 4 22 4 1 ok
fith b, 774 SLILIE 4 08 P (1) A E Y AE
AREEGHRFR LI NN ZIR: — B NEEAE 2R
BT XU B 7 2 ) )RR = PR B s 7 — )2
R A 7 IR 8 W SR AR XU % 7 P 5 W SR
A HE 4K F [ 52 LU 4 & ARG S (Constant

a1l Proportion Portfolio Insurance, LA TFfaic N
“CPPL” ) , FESLANIE FAK IBhAS B e B i A,
AP RE 2T 5 R 3 R R ], DARIIE
BT RA IR ARG 24, 15
B B AR A G E

b g b v 3 FIARAT E AR S s &
ARG NRARERE S, B TIEHREEETT

ARG S 4 AE AR XURE: (it ol LB 2 R0 FUA IR 2 T B i 3 3
&, TRERSH—BRREGHES.

o2 14 T




KIRAHRA 2019 4E585 1 TR

REEHEAN KIS EH A R A F
REFLEN ARV ARAT B3 A BR A 7]
R RIEN H ] 5k B HE ORI A A R A F

§3 FEM SR MESIFERI
3.1 FEMESER

Hpr: ANRMt
EEN —

E T ST ﬁm%<2m9ilﬂga 201943 A 31 H
1. A HA 2 sl 2 2,932, 389. 63
2. A HHH 4,015, 794. 52
3. I 35) 36 4 43 BAS BA R Jf] 0. 0035
4. AR IE G HE =1 E 1, 126, 191, 728. 56
5. WIR e #idE 1.0271

T OAM B as a2 AR BN . #eotlieas . 2o CAE 2 RirEZskE) 1
BRAR S S AT E IR AT, AAE A C s iiicad in A se i E A2 et -
@ LIRS WEHEIR AU A NS ST, th A3 A SRRl as /KT 248 T3

B
3.2 EEHERN
3.2.1 AWM EHWESHIHEN KR KESF SRR R R
X Ml 45 b s 3
HHEEK R | pEEKR | hgihssd . ~
BB o i e 3% 2 HRERE | O—-0 | @—®@
@ FHEZEQ Vi ERESE) 2@
=
r 0. 34% 0.01% 0. 68% 0.01% | —0.34% 0. 00%
23 14 T




KIRAHRA 2019 4E585 1 TR

3.2.2 BESEFAEBCRESHHRTHHMEN KRS KIS FHHLS B

m BRI LB
K - 0 B0 TH PR R L R U 25 R A B i R 4 11 B SEE 345 BRI

2018-04-22 4|

09 F-05-072 - oobommmmnns
0
17-08-16

2017-01-164|----p----

G
2016-06-187|---

20

L]

[ U IR Kot — ol B 3 |
T OFRZEEEFRMEREERBRAG Iy BER . BOESE RSB b3k 8 50 [ E A =
T 40%; 7. BUTAREE LR GRS T MBI AMET 60%, HAIlEscE 20 H £
CAA BIBUR 1557 12 55 LU AMIR T R B B E 1 5%, b, Bl A& R A& 17
HAORUES: . RIS AR
QOFEENECHINBREEEFRERZ HENNAA, @, 505" 0 & &k
FFLE

L] L]

§4 BHEAMRE

4.1 HELE (RESZFENE) Fh

gt HA% EARGHEEABBIR | IEFALER !

o4 14



KIRAHRA 2019 4E585 1 TR

SR

A

55

I#1 5 WAL 2 74
BAR, K
W P i
= KA
A K

SRS RS

SR
iz, K
WA BERE
He A
AR A
K A 5
FFEEEZ
H

2016 £ 5 H
20 H

T4

%, HEEE, RF
S 23 p i
(CFAY , dbxtfn
TR KR ZF ML
B S5 HER L
oy bR E
M%% AR AT
IR T4
%Eﬁfﬂﬁﬁ&%?ﬁﬁ/\:ﬂ
r ] [ R A R
AT 2012 43
AKI IS E WA
FRAT, AR
B 7 i B
I 52 WAL 2 BB L £
L CRIRAR R A
177 AR R4 Tt Ak
ﬁ”\“ﬁﬁ%$
TR BHIE S R 2
ﬁ”\“kﬁﬁﬁ
W & i ST T 77
RUE 0T 3L 4
IS /N DTSR
fic B VR A AUIE 4%
Tihg” Ream
BB, “KIA
L 2R Vi I B VR Y
RS |
“CRIRAFRATR
RS A S
“CKIRORATR &
RUE 0T 34
ﬂ“&ﬁﬁ%%$
TR BHIE S R 2
é”\“kﬁﬁx
RARE BIES
BRET . KR
AR A5 A
SE T T8 77 Y IE
AL
R AR R
e B VR A RE S
BRET . KR




KIRAHRA 2019 4E585 1 TR

LR A AR
RS s
23,
7, hEEE, Figk
[ 2 N 2 et
+oo JERUREA T
A F K
KA [E A AT 2 1
W, K 2008 3k N K3k
WARNRA | EEEHARAFA,
e KIRAER | 2016 45 H M ATAT LA
BEE |k kma | 2n - W e
BRA. K eI A S
WATERE e B,
SNBSSyl “KIRAFZRATR
eI A S
ﬂ“&ﬁﬁﬁﬁ$
TRA BIE SR
5”%\%ﬁo

e O ERAEPHY, SR HIURYE 2 7 oeg MRS RS
@UEF MAE IR T T7 B E TR B2 CUEZRAL A N SRR BR300 BOAR G E

4.2 EENNREH WAL SEEAFE B3

AN, ARGEENRET T QEFRRESE) « (KIRAERAR & RIESF L
WR GG AR MHEAMA GEFEMAIIE, PLRSEAE S B0 )= 51 0 B U055 BRI F 2 6 9%
7 FEARRIANEVE RS TSR N, 9k S AR N BOREBCRIIA . R BB Sl
B 5 IR 2 FARSCHE B TE DL, T [A 2 R AR B iR STl AS M0 S B S 7 45 R 1 1 DL
AR T I S HRA A K174

4.3 A PR GEBYLH
4.3.1 AP35 HI ERPAT R

WE N, AESEHNZEUAT T GERRBEESE AR AP 5 ERTEL) M
(KIS EHAR AT AL 5 EHGIE) KME, ARFERERRP SRR A

AR B TR PSS AN R B 2B TR R [R) H SR 52 5y, % [ 1) 22 5 (R 22 13047 IS 40 AT
EHIH B AP GRS  AREHRE VN, AESEHNETREASHFE RSN ZES
EGERTEE N, 25 BTG AH R BURIE RN 2 =] il B B HLE -

,
H

% 6 Ul 314 0T



KIRAHRA 2019 4E585 1 TR

4.3.2 REZHITNRIETUH
WE AR KA EAAERE LT N, BARARES S50 H AT 5N R H KA 5L
Gy AE () B0 A By B AZAIE 55 24 H A B BRI G

4.4 REFNESTFRIENZEIM T

2019 FF—ZEfE, HAKTFRAERTME, T H 2018 F LKA AN T . FHRHK
F, g TRy A AR AT T, BEER R AR, b TE — R T e
HERBEREFT, HEE 2018 FAURIRTT. WHRITH, RE 2018 F N PEHSH M EE
EAIGE AR A BT RS, (AREE RGBT . FAEIRE DR IR T 25— RGUFILFHE R BOR I
&, ERMEFGEBIE, W TEFSHEERVE. HOJrm, TR S RARRII, 3 H
PR KB 2 G FE AR I, YO R T LR i, LR Gk, 75 B & 5k
RIS 5 P TEAE DS o

TeMBERIITH, JAT THERIREAE 0.5 NS s, BTG AR MRS R BERr LR, B ig
AbF i AR o kAR T 220 Y5 AR T A DRSS (R XA B Rl e, Aol 1 i % 3 L)
SR, A5 R . B ARG EART, X RlE Rk, R
AR B A E I R AT 5-10bp, KHB4r 225 HEARE NE, (5B a5 SR 6 L.
SREBUR T T, B 3 A LRSI E A IS, FHFRIR 2019 EAINE, 2020 R —IK,
“UER” WHEBETAFT L, ARFERFAN T HBORB L .

FRPECE T, ARSI RR RS 6T 2 0 S RA B H UL, 7R 6
TG 8D, FERGBNERNIN SOV ST E T FN A, ETHE S BRI
I, —Z=fEE AT LAk, B TR, HE TS RASIH, AREESIERS SARRT

IR

4.5 REHNESHISRI
ARG A S U I RN 0. 34%, AFEEP G LB IE IR N 0. 68%.

4.6 MEHNEESRE NBEE ST FE T U
AHRAEIIPY, ACHE G LU WA

o7 O 14 T



KIRAHRA 2019 4E585 1 TR

5.1 |EWREESEHE=HEEMN

§5 BEAGME

5 =] & G RS BB ()

1| B - -

Hrpe 5 - -

o | HEHE - -

3 | BEER AT 1, 065, 428, 000. 00 94. 32

Hrr: fiize 1, 065, 428, 000. 00 94. 32

B CFFUE SR - -

4 | mREERE - -

5 | &RbATA IR - -

6 | EANREERT™ 21, 000, 000. 00 1. 86
Horbre SEW I ) SRR

(ke - B

7 | BATIERAGE A & AT 7,166, 899. 92 0. 63

g | HAhBE= 36, 032, 842. 96 3.19

9 | &t 1,129, 627, 742. 88 100. 00

5.2 REHREATI T RABARERRAS

E: ARESARERRFT OB

5.3 MERIRIE A FME S E ST 5HE AR/ EEFF AT+ 42 R BSR4

T ARG AR G AR A B

5.4 REHRERSF RIS RNAFRRAS

e

75 ol

AfeE Go

R BHE S (%)

BB

RATES

w

ERbTE

340, 123, 000. 00

30. 20

Hrp: BURTEGRGR

340, 123, 000. 00

30. 20

bk i

50, 005, 000. 00

4. 44

A b R R 7

Y15 1

~N | |01 |

AR (AT AZHAD)




KIRAHRA 2019 4E585 1 TR

[F] b AT B 675, 300, 000. 00 59. 96
9 | HAth - -
10 | &b 1, 065, 428, 000. 00 94. 60

5.5 MERIRIEA FOYME 5 EE B 1$E BB R/ HEFF BT T4 e B A 4

Bl psem | ssen | 2B | japm op | PEERSFEHEA
= (%)
1 160415 16 &K 15 | 2,300, 000 230, 069, 000. 00 20. 43
18 ig4R
2 111816328 i cp3zg | 1> 000, 000 98, 380, 000. 00 8.74
18 VL7540
3 111814128 % Cp12s | 1> 000,000 97, 070, 000. 00 8. 62
18 Vi KR
4 111809120 % ep120 | 1> 000,000 96, 110, 000. 00 8. 53
18 4l
4 111810189 % Cp1sg | 1> 000,000 96, 110, 000. 00 8. 53
18 7R R
4 111820086 % cooge | 1 000, 000 96, 110, 000. 00 8. 53
18 P22 41
5 111811105 % cpios | 1 000,000 95, 770, 000. 00 8. 50

5.6 EHIRIEA SOYME b 2 & ™ 18 IR/ HEFF VAT 48 B ORISR 3R
k]
T AR AR AR A 5™ SCRFIESR -
5.7 REWIRIG A FAME 5 EE B HBI /N R AT L4 3SR B B 4
T AEEEARMEIARFH TR

5.8 MERIKRIE A FOYE 5 ZEE T 1$E HBI R/ HEFF B AT LA BGIE B3R A4
T AEESAREARARFFAROLE.

5.9 REWRAFESEHNBHEHIRZ HIELRHA
5.9.1 MEWIRAEE BB MBI R S5t 21 4 4
VE: ACHES AR WIAREAT BAR WIS, WA I 18

o9 T 14 T



KIRAHRA 2019 4E585 1 TR

5.9.2 AEESHREBIM RO EBR
AT B ARSI & 15 A I AR I BT O B wt e BUBIRR Al B Bk 7 5\5E, A,

AR BT A 5 o

5.10 G HIRAZSE R EFIH RIS H 53
5.10.1 A E MR RBFEBOR
B M ARAE S R o TR U T PR B s . BRI (5 BT\, A
FE G 5242 55
5.10.2 #EHIRAZ SR E FH R R A5 28 9 4
T ARG WIARATEGU SRS, ARG E A5
5.10.3 AHIE IR E Y
A AR A Y A R AR BT [ A 0

5.11 BFAERE M
5.11.1 AEGEFKBITBUESRRRAT EARAHZ 2R A AR AL B 5L DL EA

AR AR TE G BRI AT AR TR BRSO ARAT — SORAT BARSE,  JAbIESR I R AT AR I
WA TS A BRI S ) H AT —E N Z B AT 5T, R TTHIEE .

R o EARAT R I B R A s (RIRRIRIR IS T 2018 4 5 [ 4 H A AT BUL TiE
BATFR: DollBUTIRI AR AR (RFRMOEARTT) IAEEEAM™, L EERH, T
2018 4F 4 H 19 HAAR R I 2340 AT

AESEHANHIHINA, HRERFER LW E TR, TER T E R O AT . HEF
IR AL T AR b —F 2 E A & EEUN, X T AR AR 55 R . Ry, Ak
SRR FRERAT R A BVE R S, BN VELT o ZAT UL T A 52 23w 0K HAAE AT,
FARAE AU F B 38 R o ASHE G 28 PR B <5 5 (R RIAC 2 W) 5 B8 R B2, FE AR B ARAN
TN, ZEFHRGRERLT 18 Pl RAT (D189 #EAT T

5.11.2 ZEESHFRIETT 42 B 248 HE S A R e B 2% i 52 PE 1 Ol B 1 BH
RIESHORION TR, KA R TR IS e % e B 2 AR
5.11.3 HAhBEF=H R

| e | 45 | &8 o)




KIRAHRA 2019 4E585 1 TR

1 17 RIE S 4,677. 53
2 IR 5797 H K 507, 819. 52
3| MY RA -
4 ISR 35, 520, 335. 92
5 | BICHRIEEK 9.99
6 | ARG -
7| RS A -
8 oAt -
9 it 36, 032, 842. 96

5.11.4 & HIRFFH HIAL T He BT mT # Bt 27 0 4
VE: ACHE G AR A5 AR R R AL T IR S A P 4 0
5.11.5 REYIRAT+4 B R P AF LT 2 PR 1K O i Ui B
VE: A AR WA 144 B b AAFEAE TR A IR (R
5.11.6 BEAGHREMERF ST HABRIR S

1O TN B SR, 302 5 2 T I 6 T A7 R R %

§ 6 FFBAREEHHES)

B 4y
i AT JE 4 A i 1, 165, 800, 067. 87
i ST ) A FR D 4 276, 971. 00
U3 - e H A ] 4 B[R] 43 00 69, 613, 878. 03
i HAMA () B e 4R A8 B 8. (A B2 L7 - B
"IAF))
I A 2R i 4 0 i 1, 096, 463, 160. 84

§7 ZEEHEANCHEARERELEEHR

71 EEEEAFEEESHIRIHFL

TE: AR S E A AL MG OUEAE), TAMRE WY KRR A A &

o111 71 Jti4

p=i|



KIRAHRA 2019 4E585 1 TR

7.2 HREEENZHEE R SRRALEEI 5 AN
TE: AR AR G BRI A e B A R 6

§8 MR EH R RN IMERRGEE

8.1 HMEHA B —RREFHFESMHHLEIXB BT 20%H1F DL

A W P S A B s I A R R T
e
o FEAT 5L 4 004 L 151 ‘
HR ‘ A A | ]
i} s I G 04 Y5 5 L
il Y4 WA | p

20%H¢ B[] X [1]

iR} 1 20190101-20190331 | 400, 017, 000. 00 - - | 400,017, 000. 00 | 36.4825%
N

7 R XU

U E AT KBUBEE], R REAFAE LA R AT XU -

1o sh P KU

AN AR RN 1) N RT BETCVE A B 6 (R BT 7 SR SO K AURE [m], - e < o b 1R B PRI M, AT T 2 T i
— 2 W BN XU

2~ JIE I STASH IR [ T R 4 2 S [ IR

A AT R 0 LR B BRI 20% ) B — B RARE [0l 51 A 1 EAURE[R], Ji ey BEN AT BE AR
(AT M25E PE o> I STAT KT, WLk 2 NP H A b CEARED KA ER
[, JEGE P ATRERE (Eea ) MLAEEHFRE A SRR g, X RIAR BB 8 0] /02

3+ v E s XS

R o] 2 T U B GOE M UE SR DUSLAS R G L [ A 75 22, AT RE A 3 < B8 7 14 32 B AR 2
3, R A A E DY < NI EORE [m] SN VA G B 7 (s, KB B AT R B 4
ERIER kSO e

o121 Jti4

p=i|




KIRAHRA 2019 4E585 1 TR

4y FTEREPRIAE

R [m] i A 25 < W 7 MU /I, T E S B 20 B BT 32 PR T AN BE SR B2k 6 A R 20 5 (R 5 H 11 S 4
MH]%;

5. <A [l 2 b mlis R XU

RBHURE [0] 7] i 2 3 B e B UL /), ABET RSB, RIER S S RIMLAE, Rk aFE
28 1LV 7 B e T A

2N

8.2 FMIIBE BRI M EE(E S
AR Y TR B PR (R A LA

§9 FEXMHEF

9.1 FEXMHFHER

L o [ IE M 2 VR AT R AT DR AS TR 5 T IE 2345 8 2k <V M A S
2. (KIBAERAREMIEF R R GRS A

3. (CRIBAERATR & TSR B L 40 0
4RI

5. HEE B B AL S BERAL IR B

6. FE IR AL 55 BRI B LI

7. F IR 2 B RE A AR S A

9.2 FRIHL R
I 2248 I TR X 25 FH % 6009 2 3t 5 bt 41 2

9.3 &R
P B ARSI A SR I FIR A O S e B A T, G BE N, Al AR S AN KR &
FA R A R &)

HAUHEE: 0755-23982338

%13 7 314

p=i|




KIRAHRA 2019 4E585 1 TR

P RS HE: 400-8868-666

Mk . www. cefund. com. cn

% 14 70 3t14

p=i|



