R ERIE AR B IR S RS BT R G 2019 SE5F 2 TS

JTRBREREEERSHIESRAES
2019 £E58 2 TR T

20194E6 A 30 H

EEEEN: TRESEHFRAA
EEFTEN: FRETBROFRAF
BEXHHEY: —O—h&ELHA+/\H

Floidt1rm



R ERIE A B IR G RS BT R G 2019 SE5F 2 TS

§1 EERR

He G PN o S ORUE AR & T R AMEAE R B 8 1% SR RA Bl
HORIB R, R B L L A MR 8 B AR A ) B BT

HGAEE NPT IR AR A AR AR SSRME, T 201947 7 16 HE
B T AR P S AR bR HER A BT IRE FENE, RIEE A BN
s TR B ORI N .

SRR LAWSEAE L B R B 1 ) A ER S T R 4 B e, (HANRIIE S

G BB A

B RN G AR A RLK I . FEBH R, 58 #H EAE BB R R TR
AT BRI A B A AR S U 1

ARAR T I 55 BORLR 2

AAREME 2019 424 A 1 Hig% 6 A 30 H ik

§2 EHEmRER

B 4RI |TRERIRE

4 F A0S 002135

HegiafEr A FLTIFF IR

Fea AR 2016 £ 11 H 2 H

IR EE S AUSAT | 192,677,790.68 13
AN 5 4 T P 1) X AN DR R % 7 U 3 1 1 A

P s EE AR B R B, R T
DB AERIAR RN 22, TSRS 4 B 7 1K S AR 1
L
ARFE AW AR TR AR T OSRE TH R 9% 4 1HD 4%

- LR R B b, IR A BB AT BT Ak i & 5
P R, BT A [RIBUR G %2R 8577 T 3 5%
Wi, PPASIRCSR . iR B R i g R A RSB Y




R ERIE A B IR G RS BT R G 2019 SE5F 2 TS

B RIS BT AR, AR RSB ) AU Wi 2
MEREAT RIGHCE, #E SEmB - I E s, Jhid

AT I
o 309%™ 300 AU 2 R + 70% >k 4 i 1 Al
b 257 A A v N
mR
ARG A RS, AU RSP T
JASS YA B ARFAE MM RSN S, RTREMNEE, &
T e A e XURSRFAE 0 22
HEEHA RIS E A RA T

P BRAT I A IR )

- | B

H @ &>
o
i
>

RSN EESR | e
" JTREIRES A JTREZERIRE C
VN
)& P F R G AR
002135 002136
i
WEMR TSRS
192,113,570.60 15 564,220.08 1}
FNEAYISE

§3 EEMFWIFMESFERI

3.1 EEMFIER

Hhr: NRMIG
e 4

FEM SRR (2019 £ 4 A 1 H-2019 £ 6 A 30 H)

ITRERRA A | REIRIRE C
LA S 28 1,551,809.14 4,373.94
2. IR 2,593,343.10 7,957.23
3 IRA Y12 J5 <y BUAS A A1 0.0135 0.0131
4RI B B 1E 214,860,849.76 649,886.18
5 R H: A A E 1.118 1.152




R ERIE A B IR G RS BT R G 2019 SE5F 2 TS

FE: (D) FrdEEE SR bR A G REAT NGBS 5k 4 1 5 151 3
J& SEBRIS & /K ZAR T B8 T

(2) AT LR HE S AR RN BTG . HfbioN (A& AR
(AR R FIBRAR G 3 FH 5 I AR, A SRR g A O S Bis ad n A A fe v
B o
3.2 BEBERN
3. 2. IRIREHIE S M HRE KR R HE FHAL S B an FR 1 HeE
1. JTRERRAE A:

» AT

NZSs 8%
. FEEK | kS o
| sk AR | RBIELRC s
BB N ThndEzE | HEdblas | . O—® @—®
RO ‘ HAREZE
@ 3
@
3 =/
f%éi—' 1.18% 0.41% 0.08% 0.44% 1.10% -0.03%
2. T REBI]RRE C:
NS
FEEEK | S X
| e | DA RSEEC
BBt N RhndEzE | HEdblas | O—® @—®
RO ‘ HAREZ
@ (3
@
5 /N
f%éi—' 1.14% 0.42% 0.08% 0.44% 1.06% -0.02%

3.2.2 HESSFEFLIRES R THHMEMKERZ L RIS s
RRFNH LB
IR B IEI B R A BRI R RS
R 2 5L 57 LU T W 28 11 7 S0 e A 0T L T
(2016 4 11 H 2 H#% 20194 6 H 30 H)
1. TREBRIRA A:



IR SRR R B IR A IR 5B R 5 2019 4R 5 2 IR

12.64%

11.06%

2.48%

7.90%

6.32%

4.74%

3. 16%

1.58%

0.00%

-1.58%

-3, 165%

hll

'| |J || ] ||

r|||i f

2016-11-02 2017-04-12

2. JTREFIRSG C:

2017-09-20 2018-0=-01 2018-02-10

|—rs@ERss —lEsE|

2019-01-19 2019-06-30

17.37%

15,44%

13.51%

11,58%

2.65%

F.72%

2.79%

3.86%

1.93%

0.00%

-1.93%

|'H|J IlIIJ. F

(WY

N,
| 111.\{'”

}Jl | Ih' II: | |p'fl1

.JI|

II | y 1f‘||'|'l NHJ L" “'n
\'d'

1"1

2016-11-02 2017-04-12

2017-09-20 2018-03-01 2018-08-10

|—rsgmsac — 1858

2012-01-19 2012-068-30

§4 BEAME

4.1 RE&EH (RESZH/PN)



R ERIE A B IR G RS BT R G 2019 SE5F 2 TS

AT A ) 2
A2 iF %
s o & fijlﬁ WEZE MO -
FHR | SR H F PR
H A 1
PN S S WA, =i, CFA,
S5H; TR FFA P EHIE 2 38 7% 2L 4l A
5 fi 7 Y AETS . AT RS EEE
IS v o PR 2> ] 3] 5 WA s E I 7T 0 4%
EHHES TRAHE ., [ U At S A R
o T REIR L[] IR AR A R L
i ANE S EUZS M AT, kR
A W eI &2 (H 2006 4 9
(LOF) 3 4 H 12 HZ 20104E 4 H 29 H).
S TRE 7R BAEAR AR G TR F7 %
ERELE BRI 2T (H 2011 4 3
BA S H 15 H% 201443 H 20 H).
BT E A 70k B VR 8 BT U5 27 AL R
Resm; | KRS ESLH(H 2013
R AR 578 HZE 2014 48 A 17
RIGHC B R H). "kEE RGELERS
ERE AR AHERHR R RS REEH(H
A S B 2017 41 A 10 H % 2018 4E 1
GS5H; TR 2016- H 6 H). J7 R 3 — 4 €
WA | i 11-09 - 16 5 | JFAUf I AR 25 5 0 0k 4 0
WEFF % T 2k SZ4M(H 2016 4 12 H 2 H
EHREEE £ 201846 H 12 H). 'K
o TR EAE iR 25 b A e R VS B VR A
alifsi foize 4 EHFHRRREERSALE(H
WEFF % T 2k 2016 4E 11 H 9 HZ% 2018 4
SRS 10 A 9 H). J7RZFERIH 4
SEEE R I BB i R R A 4
3N HE I ZH(H 2017 £ 1 A 10 HE
ez Y 2018 4£ 10 H 29 H). | k&
IR F) R L B R A AR R R
TR A2 REHSLM(H 2016 4 11
GaM; UK H 18 HZ 2018 4E 11 A 9 H).
SR A 7R Ra 7 AR AR A AR SR )
FRINE P4 44 (H 2017 £ 10
A Sl B H 31 HZE 201942 H 14 H).
S8, TR IR 34 H o W iz
SR Al BURGE AU R TS &
FRIUE S ZF(H 2018 £ 3 H 2 H&E
A S B 2019 £ 4 A 10 H). )" KIL7T




R ERIE A B IR G RS BT R G 2019 SE5F 2 TS

LR AN
i RUE 7
PG4
HELM, T
REBEZIRE
RUUE 4% 5%
e B
S TRE
FIRAAE
S A
(B L
IR R
EICE RS
RNE L 0E
e S
S TTRE
Ik R
foE R A&
UEFR R BT 2k
EMEES
B TTREERM
RIGHCE R
AREFH
e S ES
GEH; K
& A
I RS
s SenlinEns
GEH; K
X3 HE
WFF U
AR IR
i A
SIE SR ZSLIp
IR SR Al
it foi g BLAIE
CiRb A
(B 2L
TR SE Al
fifoi g Bk
SR A
(B 2L
] RS E

afl 5t 32 BT it 7 2 ki 5
R REEEESELH(H
2018 423 H 30 H% 2019 & 4
H 10 H). " kia % RIGEHE
BEMIEFREREREES
#(H 201942 A 15 H % 2019
F4 A 10 H). TR ZEE R
AFEMIEFREREREES
H(H 2018 4 10 H 30 H=Z
2019 4 4 H 10 H).




R ERIE A B IR G RS BT R G 2019 SE5F 2 TS

WU o
A ke Gk
S A
(B EZe L
&
FTE 4%
A S S
SL&M TR
F RGN
BiRE R
S A
(B L
7RI E
IR
AR e Ik
i A
FHEASEAe sl
IR 6
HE IR
fii ke
UEFF % %
e S
S ORI
JRR 78 ST
fii ke
UEZF %
B S e
S it
g P Ae L

T
o

A F 4 [
GEH; K
LR AN
i RUE 7
o RE S
HELW,
Ki&aH ik
RGN AR
AR
PigsSerlinEns
S UK
FKRai
UEZF 4% B gk
EHEELR

B, TREE

2016-

11-02

WERMAE, GUrEit,
A [ IE R #7 5E RE el Mk
. AR RESE AR
A e s S AR TR
7 2 M 3L O£ 7 PRI 7 4% BT
e E2H(H 2014 9 H
29 H% 2015 4 4 H 30 H).
7k B 3R At g B UE SR 4% BT
GHEAM(H 201491 A 27
H# 2015 45 H 27 H). T~
RIS A it 75 BYIE 7 5 %
HeR &2 (H 201249 H
20 H% 2015 £ 5 H 27 H).
7R ERAR T R Th i b Ak e Ak
GZ4(H 2014 £ 1 H 10 H




R ERIE A B IR G RS BT R G 2019 SE5F 2 TS

RA AR % 20157 H 24 H). ™K
A St RRFFBEMHGEEREEL
ez, H(H 20144F1 A 27 H % 2015
RA8E R FT7H2H). TTREFRES
fic & VR A Y RNE R e &4 (5
UFFF 3% 75 2 20154£ 6 H 1 H % 2016 4F 10
SRS S H 24 H). TR 2E R R
B 7RI H fic B VR & AR I 4% T Ot 4 5t
3N H T G4 F(H 2016 4 6 A 17 H
B R £ 2016 £ 11 A 17 H). ™K
ERIEH RRA KA T4
HIRA A FEZT(H 2013 4 10 A 22
S8, TR H % 2017 4£ 10 A 31 H). |~
£ 3 5t 77 1Y R % P B 4R 2l 45 5 2 BAIE 73
UEFF BT o I eI S L (H 2016 4F
SWMEEE 11 A 18 H# 2017 12 A 22
o R SAE H). 7k R AR A BE
afi o3 fiii 77 A FREREIGEH(H 2016
UEFF BT o FE2HAHE201942 A 14
S HIFEZ H).

B RS

afi o3 fiii 77 4

UEFF BT o

S HIFEZ

PR, TR ER

afi foi fiii 77 A

UEFF % 7 2

Rl B S neas

M T RICSE

€ ST

R

UEFF 1% 5 2

Rl B S neas

M TR ERE

RAETES

BRI E

Renm

T LARER E A2 R H e A w2 7 B AR B

2AEFF ML )& SCEMAT I 4 GIEZRAL MO N SR BEAR B BRIMNED HIAHSRHIE -
4.2 BEANHRE AL EESEEERTEELK A

AR A, AREEE NS (hie ARSI ENEF R S k) 5K
ERERESYIIE S A= dCINIE S kit E N R PR RSP S AP S i R CR IO NI sa D S LR

9



R ERIE A B IR G RS BT R G 2019 SE5F 2 TS

B R T 0 RS B B, AR PR I KU IR b, ARSI R A
BRI K GE. AREHANBESBIEGEEM, TMERSRFAANFIREINAT A, e
(R B8 BT G A VB S R B TR IR E
4.3 AP HEHURHA
4.3.1 P58 Gyl FE AT A 100

N F B ESIRNE L IR R AR R, INSRAE 5 o FOH T N B,
LRI AT N MR 5 S B A T VA, ORIE 2122 5 J5 DU 4 SE B o

FERLGT I A T, 8 WAL T PR R % 46 308 e 1) FE R R R B B
PO G I BERR ) D6 IRV T ] 45 L e, $RBE 2 G S BAE SR ALE N T LB E ik
S, ES SR AR R A R A A K AR T . AR Bl R, AT G R
“EPIERSE. RstRSE . LIS, SRESPET RSN, AT EC iR 4. SR LR
5 R 72 B PR 32 1] ol S L $5 % 28 5 R GRS WAL B i R AT S I R TR, sk
IR % XSS P b U s FEAZ B 3 % F 9 B 3 5 5 A R R R A ST M 42 7
%, SELR BT R 1 42

ARG IIN, BIRAFAE 5 ] S AAPATIE ORI, ARHRRAGZE T AF
XRF, RBAARATA R BIZE 5 E I
4.3.2 FEE S GAT RN L T

RAF RN FEE ARG 2 0] GER S HTREE & K2 AH GBI B
— R A AL 25 HNEAT SAIAE 5 o Qi1 S R X KB (] S5 5 Bk A7 10 75 LA T
RIAE G, WIFREN RSk I IR

KREHIN, AR TIARRAEGS 5N ATZNE ST, FHRZZ
Ty RS/ B A8 By B A R 24 H RS B 5% IS Byt 4 IRk, SN REEAL
Pt o0 A TR A% S T B A A A R A R I3 5

BIREIN, RKIMAEEEH T A FER AV 5 MR ik K 7 W22 5
4. 43R & N E S KR E KBS ES T

REREIEART I 7 RTEMRES, 4 ANEUT R ERY, ms-6 A4
W32 T o365 Gy (R Ah et DL LR ARAT B SARFEE (1 P s o BBOR T TTEAT T
ST T RS e — 5 THD SR AT HRF S IR B P I 47 7 B, R [ M) e R R 1%
7T, U] DR 9 B A 4 SR B A S S — D i R i A AR K i

_H

10



R ERIE A B IR G RS BT R G 2019 SE5F 2 TS

RN RAE 4 A HBLT R B, 7-10 SERIEUR R — ) BAT R 4%0L F,
ST NI R BT MAT Y, Bab s R 1 ERhREAN R . 2FORE, fiigrii
R AT, EHGERIE AR, FHMERAG R . BEER Do, %
LB ARSI TE, B T35 58 2 ORI £ -

A Je < AR IR RS 10 4000 [l AF D93 B F A o At 2R 587 AR T AL B I O 2 5
i, IO, fReFERAE.

4. 1R E A E G AL SR

RGN, e A RESHBIHER KRy 1.18%, CRIEEGHHIHEN K

N 1.14%, RS ECEE R a5 % 0 0.08%.

§5 BMEAEWE

5.1 MEFREEH-AESHNR

B 3 4 W
JP5 i H &)
(¥ 451l (%)

1 | Bl 61,868,956.40 28.67
Hr: E 61,868,956.40 28.67
2 | I U A AR B 145,199,750.00 67.28
Hrr: gz 145,199,750.00 67.28
B HFUESR - -
3 | HEEKR® - -
4 | GRbATAE ST - -
5 | ENREEmT - -

Forprs SR 0 1 SN IR 6
S ' '
6 | RATAERMLGH &A1 7,624,795.60 3.53
7 | HAh B 1,134,279.04 0.53
8 | &if 215,827,781.04 100.00

11




R ERIE A B IR G RS BT R G 2019 SE5F 2 TS

5.2 MEWRBATIVORPIBEREZHE
5.2. 1 MEMRZATW A RABNRERTAHE

. e e . o B T e
ARG T ARME o) EHL (%)
AR RS L .
. 2,337,001.45 1.08
C |l 16,307,834.01 7.57
5 B0 0 RS OoK A = Rt ]

|4
E [ 4,060,911.00 1.88
F R EE -
G [prlisH. g mENL 350,488.00 0.16
H |18 & volk -
| S B IS BRI S 751,699.76 0.35
J [t 34,510,602.18 16.01
K |57 1,797,120.00 0.83
L |FH ST AR 25 sl 886,500.00 0.41
M B} T RN E AR S5l 866,800.00 0.40
N 7R BRI AT e it o L -
O BRI BHAH ARSI -
P #AE -
Q |[BPAMMLTAE -
R [3Cfb. 1EE MR -
S &A -

At 61,868,956.40 28.71

5. 2. 2 MERIRBAT U ROBRBRERERRA S
AHE AR R AR R I8 I A OB BB SR
5.3 MEHIRIEA SMHE & T3 E LB NHEF R BT 42 BEE B  B 40

SE A a
Fe | BREAR % ZE 44 R HE(R) | ~nmEoT)
HHAE LB (%)
1 601601 KR 200,000 7,302,000.00 3.39
2 600887 R A 140,000 4,677,400.00 2.17

12



R ERIE A B IR G RS BT R G 2019 SE5F 2 TS

3 600519 HMFER 4,000 3,936,000.00 1.83
4 600036 FHRERAT 100,000 3,598,000.00 1.67
5 600030 GRS 140,000 3,333,400.00 1.55
6 601166 MV HRAT 180,000 3,292,200.00 1.53
7 600016 RARAT 400,000 2,540,000.00 1.18
8 601688 BIRIESF 88,000 1,964,160.00 0.91
9 601328 IEERAT 320,000 1,958,400.00 0.91
10 600000 THRARAT 154,043 1,799,222.24 0.83

5. 4 MEHIRILEFS MA D RKBEERAS

» B SR Y
s i 2 e A (o) i
FE (%)
1 [ ZK i 55 } i
2 | JATEENE - i
3 SRR 17,591,750.00 8.16
Horp R SRl 17,591,750.00 8.16
4 | KRS - -
5 | AkiE g - -
6 Hh 1 2 - -
7 | AIET (IR HAT) - -
8 EN&ZEa::A 127,608,000.00 59.21
9 | Hih - -
10 | &if 145,199,750.00 67.37
5.5 WMEWIRIZA RME &5 EES T =3B B /NEEF B ET L4 R 3B % i 4
A B
L s U Ay | L
5 (e AR FEL | = 5K ~ A L)
(D) .
(%)
19 VL H 4T 39,160,000.0
1 111914059 CDO59 400,000 0 18.17
19 Vi K ERAT 29,814,000.0
2 111909174 D174 300,000 0 13.83
19 PNV ARAT 19,584,000.0
3 111910028 D028 200,000 0 9.09
4 111910214 | 19 Y2MV4RAT 200,000 | 19,396,000.0 9.00

13




R ERIE A B IR G RS BT R G 2019 SE5F 2 TS

CD214 0
5 180312 18 ki 12 100,000 10’016’000'8 4.65

5.6 MEMARIZARME G HS B = FE LI K /DNHEFF RIRT+48 B = SCRFEF R
HA 4
ARG ARG AR AR RRA B SCRFIESR
5.7 MEHFIRLARNME HESH = FE LA K MEFHIT AL RSB REHEA
RIS ERAREREE.
5. S EWIRIZ A A S HESF = 1#E LK /D HEFF BT A2 BUE R B A 40
ARHE G ARG AR AR REABUE
5.9 MEMRFEESRB BB BB RN
(1) ABLE ARG WA RS e 1%
(2) RIEG ARG N RIATRIEIHTIE S o
5. 10 R E IR A ESHF M BB HE3T 518 5 Ui A
(1) RIEG ARG AR KA E G
(2) ARFEG ARG WA KRBT E AT 5 o
5. 11 B AR &5 v
5.11.1 AFEEHEMET-TLAIUEFHIIRAT HR, TTHRITROBARAR . R AR
I FEHRAT AT B 7] FH RARAT B4R A7 BR A W E R 5 Y] H 7T — 4 P4 8 52 38 o [ 4R
AR IR B B S 51 4 (T rp ERA T A B A B 3 0 4 | P R R I B AR S 2D
B YR LR IR AL BT s I AR R RRARAT IBEA A7 B 2 W1 ZE A 5 ) H 7T — 4 P o 2 3
[N RARAT 4 55
AR G50t IR F AR R AT HIM SRS P B U SRR R A5 A M IR R L R R £ A
TR bR IR T ARAS, ARG G I H AR BT T4 SR I RAT AR AT IR A
I RE, BUEHRE g AT — A Z B A gD T IE .
5. 11. 2 75 AN A I G BRI 44 RS AR H i 42 5 TR 10 4% e JI 2
5. 11. 3FAth BE 7= %

P EL A (L)

1 F AR S 9,903.89

2 | MWOEFFEHE K

14




| REEVE RE L B A ISR Uk 4 2019 SE5R 2 TR

3| N
4 | RilcR A, 1,124,375.15
5 | BRI
6 | HARHGK
7| fRETA

8 HoAh
9 it 1,134,279.04

5. 11. 4R & R KA KA T 5 B0 B T e 2 B A
ARF AR IR AR5 A AT YT T e 4 5 77

5. 11. 5 G HIAR AT+ B = A AETRIE S PR 1% O 0 Ui B
ANHe G AR T IR 44 B R R AT AETUE A PR DL o

§6 FBAEEHTR

WAL A
HH ITREBIRIREGA JTREIRIREC
A A ST e < 3 0 192,166,517.69 672,770.46
A A JAEE 4 B A
Pl A S < B [ 4 A0 52,947.09 108,550.38
AR JAEE SR AR B
AR HA AR T <5 43 00 192,113,570.60 564,220.08

$ 7 ESEHEANCHERREBRAEESHRL

71 REEHEARFEFEESHHRIEN

AR I N HE B B R R AT S A
72 BREEBEANCHEAREIALZEESTZ YA

AREWIN, EeEEAAFAIZBHEAT e G I, T BCESE AR 61
Rl

15



R ERIE A B IR G RS BT R G 2019 SE5F 2 TS

8 HHREEFRNMMERER

8.1 MEMN B E R E S ML FIE R BT 20% K E 5L

N . ﬁ:/ﬂ: f': ﬁ{\;jﬁ
HR 1 T 4 B s E*gﬁii“@
Wi FEES
S R | R | W | EES | ., | GES
— = ﬁ N
TS mtooniomin | o | i | @ | POEEL Ty
X ]
95,96
1 20190401-2019 8.330. 0.00 0.00 95,968,330. 49.81%
0630 13 13
B 95.96
5 20190401-2019 8330. | 0.00 0.00 95,968,330. 49.81%
0630 13 13
A

AN, AREE A PG A 0 A L )54 B BGE 1S 2006 1 15 0, I AT RE T 5
FRIRFAT S T B G BB A 0 A0 L BONER IRy, AN BB 3 A R (=] m]
HE =X B B 1 E SATE R I A O s o 1 B0 1 3 8 BN W] RE TGV It

AR 4 B 7 DU 505 3 1A U [ FR 7 5

A BETE E RUEE [B 5 AR S < Y IS ON

AN TAR B 5 E KT 5000 F37c, Fegibnlfenmimis oz ff i, 5
G EIFEE AL G G RIS . ARG E B AKX 3 4 (10 KB H B2t AT B fH DAl I

EEINXT, SEE AP E LS, ISR R AR .

9. 1ZEXHER

§9 FEEXMHFER

LA ERE M SVE N R 8 I R E I B TR A BUIE TR R 5 H S 5 AR 1 S
2. (IR IR AR A RIE B R G & 5 F)D
3. () Rk B PR W] P IRCAE eoll 25 MU

4. (IR FFIRRIGHC B IR & UL B S0 E i)

SRR WP
9. 27F RIS

MR X E M RTE AR 15 RA E ) 3 R 55 31-33 #%

9. 3BT A=

LA REHTAEE M (A % 08 & e, ] 4% TA SR g L B
2. NEEET ). RS ML http://www.gffunds.com.cn.

16




R ERIE A B IR G RS BT R G 2019 SE5F 2 TS

JTRESEHEARAT
—O—#ELA+/\H

17



