HEER RIEHERGS I H R TR
& 2019 38 3 =EHRSE

2019 4 09 A 30 H

EEEHEN: HRESEHEARAF
BEEEEN: PEHBITROAERAF
EHHB: 2019410 5 24 H



A RS B B A ISR 5 R 2 4 2019 450 3 ARl

§1 HEERR

HEE N MHEF S KEFRRUEARR G TR GRAAERRICE. RFPUERREEX
B, X H A B S AR AN S8 B AR A I ST THAT

B N EHRAT RO AR A FRE AR S G FRME, T 20194 10 A 23 HEK T
AR P S FR AR AR IR B A RS SN, TRIE R AZ A B AETE R R C 2
MR Bl H ORI

B KU DL H . B iR ST 0 SR HE R IS F B & W e, (HARIE R & —
EHF .

G WA SO AR AR KRR BB R, B 5 7R 5 e SR Al LA 4H
) B AN T 4 R 4E S U B 5

AR I &SRR G T

A HIE 201947 H 1 Hig%2 9 A 30 Hik.

§ 2 HE MR

AL HEFEM RS ERG RS
H4 F A 000679
AN ] 000679
Y (e LTI R
BEEARAEMH 201448 H 12 H
5 AR I 4 1 B0 46,205,478.68 17
REE GBI R G R P E A R B BT e 2 R R G R E
SaARER Y HEEER I DN IFRIRG LSRG, RS RS AT~ 14

BB RS IR -

AN DLRE A e W e 0B H I, BT e BRS8N 1
ANTFPANTT TR R AL A

P B R . AT B BB T IR A HRIERAT BT A I
Bt e CEHNEAASERD . B SCRFIESR . BT
TR BUE. BT SR A E b FE 2 VR &
BRI oAt <t TR

e ie PSRBT R s AN G SRR BT LARE ME AT g By M Oy it
TR

TR B SR AR E W ANE WA TS WL, 52 MBUER.
W5 & SRR RAT AT 2RS0T 1S 0
KMENE S ERMEEIIT, ERRTEIIE AL STE
1% I A AT S IS8 (R 400K R 0 B BT (K2 5 A,
JF MR 368 K PO 2 VB 5 [ Wi s Aot LB

LRI S V)




FHR 0 205 B B R A RUIESR 05T R & 2019 4E 55 3 Al h

BGIEBL T SR s A HE G0 BGIE 537 % 58 2 el 7 Hrie
Wi RSCAE PA) A7 L i B 52 ) P o PR 3K —— A (R 5 7 A% LA S T
IS PBNARIAA,  RATH IR SRS, Bl 5 22 5 A
LR

AR MBI BT S . AL R ICE R EL T NS 5 iR
BRI A Sy LUE PR T 7 KU AN 45 e 2 B 9 2 H 1Y
HNARMY RS IR BB SR /N A AR 5 B A SR TR AR
Bom EHREEOR. R sh MR SR o PRI A
B RS ML S 7

b 45 b i v 1 FEITE R R +3% (AR
AFEGRIBAMES, EIEHRERILEES P E T P XS IS
US55 4R A I AR R R, TS 5 A TR XU v T B T T
SRS, KT RERRS,
REEFEHAN ARSI TR A A
EEHEN HhEARAT IR A R A
] Ry “Eﬁj—_‘ 3] Ry “’ta%j;‘
R R AR 1 e T fﬁ$ﬂiém§m Fedr fﬁ$ﬂi&m§m Hb
T @ 4y RIS AT S ARG 000679 002416
== YANY; I AN
??%XTEﬁﬁ%ﬁMh 45.394,068.43 1/} 811,410.25
B

TE: ARG 2016 4 2 A 29 HEHHE C K08,

CEMAE 2016 7£ 3 A 18 Hilgfrst,

§3 EEMSHEIENESFERI

3. 1 EEWS4EH5

A ANRMG
R (201947 H 1 H—20194 9 H 30 H)
Eo RSy HHEFEMREREREHES | HRFEFMRERERSES
A C

LA 2L s Bl a6 1,291,154.95 19,141.19

2 KR 2,937,305.93 40,744.98
N7 }%/\/\"'ﬁ /ﬁ

%Mﬁ¥ﬁ SRR 0.0599 0.0519

AR I B 1 E 52,779,598.00 930,960.00

5K FE S0 A H 1.163 1.147

E: L. ERES SRR AEEREE NN SRS A A, ThN TR A S2brlicas

KV EAR T P E

2. AW At a3k S A A O . BEBtiias . AR O & 2 St B AR 3L
) FHERAH IR B 5 IR AR A, A AR 9 A3 2 sepliieas n_ B 22 so (B A2 sh il -




A RS B B A ISR 5 R 2 4 2019 450 3 ARl

3.2 e FERIN

3.2.1 AR I S0 BUFE NG KR KI5 R L 57 b U 28 R i L AR

%ﬁﬁE'E%JK/E—@BE/Hﬁ &4 A
Vb4 bl s
FEEKE | SEEKE | S | 5
BB o HRHEEE | O-60 | @-®@
® PEZD | HEIREEEG
HEZD
=4 H 5. 44% 1.01% 1. 13% 0.01% | 4.31% | 1.00%
R FER RIEHER A4 C
‘ N5 385
KR | FEGKR | EitbEE | 5
B B - HIERER | O-@ | @-@
® PEZQ | HIEEEG ‘
HZD
=4 H 5. 23% 1. 02% 1. 13% 0.01% | 4.10% | 1.01%

322 AR A RARURES RIHHEN K RAF) L HE R LSRR

RS LR
HRENREEERSAR

'LT@’(E%"&%—%@%H&E% Eb 2B v i 2 3R B o sk RE Bt
=d

24.00%

21.00%
18.00%

15.00%

NM

12.00%

Ve

0.00%

A
@W i JWW {{

/

2014-08-12
2014-11-18
2015-02-24
2015-06-02
2015-09-08
2015-12-15

2016-06-28
2017-04-18
2017-07-25

2017-10-31

-3
=
]
=
@
=
2

2017-01-10
2018-11-27
2019-03-05
2019-06-11
2019-09-30

b
z
s,

[+ AR AR A AR

[
"
=
|
@
=
2

14| 2016-10-04

il

£ — A ERREREERSAR s Wllarr+|




R FER R ERS

it

UEF Pk 4> 2019 4E55 3 TR,

FH R =) R IEEC B R S CRUT HERG I 3R 5 [ A b 45 b S v i 2 2R B4 [y 52 7E Hoet

t

15.00%
12.00%
9.00%
6.00%

3.00%

gl N

—

i A r"JL
0.00% =" | Il !
M NL ’
—3.00% F 1 'll
—6,.00% |'P '|~ ﬁl ﬂ | f |\
AV i
-9, 00% }JNJ\ L' ,\N
-12.00% lﬂ
[==1 =t = L — w -+ = 1Tl — [ un — o o f==] M — - (=3
— = m = = — o I = = — ca = = - — o = = ™
o W nl = o o - = E & o o & o = o o w ~ @
= = = = = = = = = = = = = = = = = = = =
@ @ @ @ @ " " ~ " " o o o o o o o o ) o
= = = = = = = = = = = = = = = = = = = =
o o o o o o o o o o o o o o o o o o o o
[~ AR RR A CR AR K — Al E AR A BB ACE LR %

TE: AFEG M 2016 4F 2 F 29 HAZHHE C K004,

CMpAE 2016 4£ 3 A 18 HilgfFst.

§4 HHARE

4.1 RE&E2H (RESZH/PNA) i

EAEENEELH
IR
ERHY | BEAMY

e
Mol
IR

WA | %

WL

Ik
ez
e

2019 4F 6

o H21H

12

5, HEAA . 2006 F 10 H A i K3
& B A IR w B AL, AR AT 515 2007
11 H IR ORISR S B A TR A
AR T, AERFFL R 2010 4 1 H
N B S k77 A IR 2~ m LT, A
AT FT 515 2010 4F 12 H % 2012 4F 12
AT P2 328 R A A BR A w5
Ve LAE, TS, 20144 1 AN
NIRRT E A IR A "R 5E
i, EATRRAR; 2015 45 7 AN
i i 4 PR PR A w4 B SCRF S

i, EATRRAH, HEER RS
RAETHERR TS (LOF) RESH,
PATEHH 7 B i S OR & AR SR 5 T
4. HEFER RGN ER A RS

PR G2,

R
v

%4 T k11

7




A RS B B A ISR 5 R 2 4 2019 450 3 ARl

e 1 AREEERELENERHIOVARESFAENH, FERE2HERER H L
L 4B EAR D AR MRS UER g~ CERD HIY;

2+ UEZE AV AE BRI SR AE I AT B GIEZRAML AL 52 BEAR A BN ok THIES:
NN PSS W

4. 2 EE SR E A A B2 E M 5 LK U

HGEHNFY: ARG A, REGE R (PRI EIESR 55 5
SE) o ARTFSHRIEFR B S SIS E BIME) 55 SR HNE I B 25 T 52 it E T ) 10
PARASE G 102 e [ A B G b SR I, ARG M B 51 i IR 8 B A
MBI, /AR H S AT T, NEERE AR E AR . ARG N, e
BAEREEEE N, EMERESRA ANFRAT . FEERRTTEHE DB &H
FAKEEIN S FE A RO AE o

4.3 NP5 E T
4.3.1 AP 5 HEHIPATIE L

M BN QLGSR I T A B R, W IR A R AL G A AT
WRHN = HEGEHNEN T PrAHEE SR RGN, ]2 B0 o 0 2 g 57
HEPFEFr . HEEHAMA RN R IPRE, WHBRRER G, WA, &5
P ERHEL B RE LR TTABERK 7, A G QBRI E N T L E FRE,
A BB PR (45 A 7 Bl ™ M I o AR P o 2 8 BN PR ST ST IR 170 P9 3 B 43¢
WG I, BB TR AL BB AL R AT [ 17 L

432 BHEZ AT AT TYLHA

S A BN TS B R F BOR 48 2 IR HUR A28 58, PR A8 1k T g S BUR A48
53y R0 S5 S P TR T I3 B o 8 R 43 8 AL O 5 4 0 0 30 1 5 3 S 2 1 R L
1725, R ENERM RS EIR R IKI, FHFCRET, TRy
S B R B AT B LB R A

AN, AFE S % 5 51 e AR S R 4 I R B R AT«
WS, AR FTE RS S 50585 5T A TF RN R F R 2 5 B 5/ I B il 48 5y
LA 2 RS A S%HIE T, FEIREUH A 4 5 Rl R B R A & 2 I kT — K,
JER DRI 16 M TR 4% W AL A 45 S T T R 2R R A B o R ST P R B T B S
AN T8 5 FIF 2 i I R 28 AT A

4. 4 1R E BN B S BR RISAEE A

5 7 11 |



A RS B B A ISR 5 R 2 4 2019 450 3 ARl

AR WA R SR B G e RN W A, R AR EREEGE SR AN W R I, 0 E S X
CHEIRLR . SERTERDBERER KRR, BEEFECH. ENERSREKR
HRT, KU EFRE RS . JRIE RATRRAE LPR e I #2 B0 PR S AR 22 0 b o2
A, JE SRR EANKI SRS IR SRR L . WU i B AR R K 8IS .

=ZR R T /MR B AR B A KB, B2l ERiRENTE Risk-on AR
ez, BRAFE N AP, WIS RFSR I . AN A = H SN 1R AN
CRAGRBE R GGE F€,  HR m RX S 78 7 2 s i s VE HESh HL A A AT 22 B2

4.5 I EHINE SV SR

WAEIAN, AES A BMBUHEARKEN 5. 44%, FIHDNSHEHER KRNy 1. 13%, C K
A E Ty 5. 23%, RIS AER 20N 1. 13%.

4.6 RE A EEFA NS T e EE i

WG, A AR RS A TAE H BB e 0 #Ra NE AR A ANBE
WG PHHEIRT LT AT .

§5 WEHABHME

5. 1 IREHIRE ST~ HEHN

e i H & () of 4 R BE P IR B A1) (%)

1 | st 49,111,660.95 90.63

Hre SR 49,111,660.95 90.63

2 | EEew® - -

3 | BEhE et 2,499,750.00 4.61

Hep: i 2,499,750.00 4.61
BEE S HFUESF

4 | SR

5 | &RATE M

6 | KNREERT™

Horpe KW SRR

Sl A
7 | RATHERRG R & & AT 2,479,684.21 458
8 | HAhwzr~ 101,047.99 0.19
9 | &it 54,192,143.15 100.00

5.2 MEWIRIZT U RO ER T AS

ST o B




FHR 0 205 B B R A RUIESR 05T R & 2019 4E 55 3 Al h

5.2.1 & WIRIEAT W KEIT N B R A&
SHURLL: AR

VR =Y
ey ) AN ﬁgﬁfgfﬁwm

R N4 - -

KA - -

) 28,361,552.09 52.80

LT 3T ORI R - -

I - -

R I 3,328,916.30 6.20

ALEIEk . A hEAERELY - -

EXERIE a4 - -

=R ARG S AR 5,927,989.46 11.04

|4 3,134,344.20 5.84

Dt peall - -

FH G FNRS 55 Mk 55k 254,657.00 0.47

BEEEWE A H A R 5k 4,394,426.00 8.18

KA IAIFRT 2 FE i B P - -

JE R MRS A AR AR S - -

A - -

PSR 3,709,775.90 6.91

S R E AR R - -

oo |T|o|Z|IZ M| AN« |ZT|IoMMO|IO|®|>

st i :

=man 49,111,660.95 91.44

5.2.2 MEMIREZAT W K HERE R B R A S
AEE G A AR A5 AR A VIR 45 B 22 -

5.3 B HIRIE A RMHE G HE ST #ELHIR/NHEF BRT+ 42 BRI R A4

SEEA: AR

e | mmem | mRman | EE G | AnhE Go | v o
tepl (%)
1 | 603737 =R 47,506 3,043,709.42 5.67
2 | 603259 2 el 33,300 2,887,110.00 5.38
3 | 600519 DiO)ERE 2,500 2,875,000.00 5.35
4 | 002241 MR B 149,600 2,629,968.00 4.90
5 | 603939 eSS 27,300 2,151,786.00 4.01
6 | 000858 R W 14,500 1,882,100.00 3.50
7 | 002690 FLH 55,200 1,827,672.00 3.40
8 | 600845 FAGE T 48,800 1,745,088.00 3.25
9 | 300015 %R AR} 47,670 1,690,854.90 3.15




FHR 0 205 B B R A RUIESR 05T R & 2019 4E 55 3 Al h

| 10 [e00183 | ‘EAML | 66300 |  1,653522.00 3.08

5. 4 BF AR T MM R BFRRAS

G NRM
e it 75 ARME o IR B B L] (%)
K i 7 2,499,750.00 4.65
JAT ZE 4
SR
Hop: BURME SRR
M2
Al G A Rl 5
SR e
Al (Al A2 # o)
EiRIZza:A
HAh - -
10 | &if 2,499,750.00 4.65

WIN |

Ol N|oO|01| >

5.5 M HIRIE A FMHE G2 & T #E L HIR/NHER BRT T4 B 305 FA 40

SEs: ANRmox

EST

| g | gk | EE D | anem Go | vt
Lol (%)

1 | 019611 19 [#fi 01 25,000 2,499,750.00 4.65

5. 6 & AR LA FROME o 2 B @ E B RN HEA U RT+ 48 B SCRRIE SR
BB A

ARSI AR IR AR RFAT B SCRFIE SR -

5. 7T ARG A FNME o 2 37 3 E L) KNP B BT 44 52 R 3R B8 W
il

A EARIREIIRAR TG TS

5. 8 MEHARIL A ot E b 2 & B E LU IR/ R4 B BT TL A8 BGIE B A 40

AT A AR AR FFABAL

5.9 R & IR A Z S BB BB 5 R 50 Ui B
5.9.1 i T HR A S4B (4 0 S o A0 4 2 A 40
ARSI ARG IR AR T BRI 540

ST o B




A RS B B A ISR 5 R 2 4 2019 450 3 ARl

5.9.2 AF G 1% B a1 5T BB BOR
AT G REWIRME K 77 XS SR I R 2 5, DU B T 3 KU AR T i 22 6
RN EZEH T

5. 10 |EFARAZE S B H W E G 5B H
5.10.1 A HA E {7 B B B W BUR
WEAEEGRNE, AREASERGIEAS .

5.10.2 R 7 JAK 2 B S 35 B ) BB (5 0 B e o A . B 40
AR S A FNE, AEERS SRS

5.10.3 734 [ i 9 B 3 VPR
WRIEAREEEFE, A ASH5EBMRL S,

5. 11 FHEAFIREME
5.11.1
0T 9T P 3k BT AT+ AR SR RAT EMORA B E AT LR A, AR S
i H BT — N Z B ATFETT . LTI .
5.11.2

AT S P BT T A4 BRSO S RIS M R, AL A BN ) FE
AE B ESR B A NN o

5.11.3 H A B P ik
EEASL NRMIG

HHK EH o)

)
Jn

FHARES 54,252.67

PECIESR i 5K

RSB A]

MRS 41,292.20

A HR D 3R 5,503.12

Ho ARG

D

HoAth

O O(N[(OO(UO | [W[IN|F

&t 101,047.99

5.11.4 1 &5 HIR R HIAL T IOV I T 5 8 2 57 A 4
AT AR IR AR R AT A T F B M mT 34 57




TR FH RS B R G RS I

2019 “E 5 3 LR

5.11.5 & IR AT+ 4 B = h A AE T8 2 PR 1% O 19 Ui
ARSI AR IR BB+ 4 B S R A AR il

§ 6 FFBEEEHHRE)

PRGN

AL Ay

HRFERREERG A E

31|
7 H o

R R e LR 5 2
C

W B BA) 3 4 ) AU A5 51,176,675.13

804,699.63

A A A 1] 5 4 A HR DA 7 255,611.02

76,648.35

ol A T U300 1) 5 < e ]

" 6,038,217.72
i

69,937.73

ﬁiﬂﬁﬁﬁAﬁﬁﬁﬁﬁ
A (R L")

A B AR S 4 A B A 45,394,068.43

811,410.25

$7 HEEHENZHERRERHLZSEN

7.1 R&EHAFHFESMHTRINER

AR W 2k & BN TE I HY A B A A S DL

7.2 ZeEHENZHEGRERR ARSI 5 WY
LAIE S

,’S\—,

E R /\

AR N TCiE HI A 5 e

§8 ZAENXMFEXR

8.1 %A H*

==

v R ERIE SR B P
CHEP = R B R & BRI 4%
CHEP M R T B 5 TR I R B 2
CHRP ) R E T B A B R $  J

6. FESE BN B AL B LR

e

R
B2

HEREERF)
FEE T
HEVHA)

=N

&

&

N

8. 2 f7iHh =

2010 T FE11

p=il

PEAIE 152 5 W14 o

v R EIIE 73 B A P D3 2 UL ST 11 7 ik 8 PR IR =) A ST
AR A R ARG

UEF B85 2 5 T ) ST A




A RS B B A ISR 5 R 2 4 2019 450 3 ARl

RS E AR AR
Huhik: R ERYIREOKIE 7088 5 4H B HRAT K

8.3 & AR

RSO AT PR R AL A B PR A W LRl A B, B TR E L A P B4 R 4
EWARA A AR .

B EXNS ARG PUAEER, WS NARESERAARESEEARA .

& RS HL HLAE: 400-887-9555

P3E: http://www. cmfchina. com

R SEHEERAH
2019 4F 10 A 24 H

o110 T o1 om



