75 IE B AP UE LR 2

2019 £

—
—a
SN

542

=R

2019 £ 12 A 31 H

= ARTR B RAE TR BB
H&

P =
=

EEEEAN: FEERZEEEHEAGRAH
EERXEN: BRIEFROERAR
WREZHHB: 20201 A 17H



77 IE & FAELRKE 2019 4258 4 R

§1 EEHRR

FGE R EF 2 NLE R REA RS TR SR BT R IR B 8N,
FExF H N A E SRR VAN 58 B MR AN 1) S DA

HEIE NEGIERFR M A RAFIREAR G S FPE, T 2020 4£ 1 7 16 2K T AMRE
I S5 4R bR . HERIIAIBR A SR E SN, REERNENAEERICE. RSk

# ORI

B R LRSS T B RUR 5T SR NS BEATIE T2 8 B0, (EARIERE G —E &
RS SUFAEIARREIL . BeRAT XS, $BE A BB SR AT A 20 D e A

B AR EE VIR

AR A BERLR A 1
AREBIE 2019 4£ 10 H 1 Hil2ZE 2019 4 12 A 31 H ik,

§2 BE&=HMR

R &R 75 1B & R RS
Wy M TR PRI 73 2%

5o A 167301
HeiEfE LR
HEeaRARH 2015 4E 7 H 31 H

5 7 YA T B A7 A A

379, 597, 442. 45 iy

BB H AR

AT YN IR B TE, T ™A% B DR LA R AL
IR BB e seBUR AR R ST R B2, IR1G SRR 4R
OB ALK B3R o AT B AR BE H b A PR FF 2R S i E I a2 5l
L H 2 PRI 2 B (M B XHE AT 0. 35%, FFEREARZEAEIT
4%

AN DLAIE T IE A ORES: R O RR 3R, R e R A,
2 bR I Kty A 2L R S A A ik G SR B AL B, AT Y
AR T IR BB AL G A 3 B MR ) 15 30Kl i
RS S AL FORAN S R BIAR TR AL, FFARYE IR K98 BpeAn I S AL
A M AT AR, DLR HIAIER AR IR 4 POl i
KRB, AR BB WA PLETN, DR
W IR [ 0 A i < BR A (K18 B ROR R R R FEM, 3 BUEAT
RO HIAIEREAAR TR EON, He B BN AT DU e 4L 58 B AT I
HAGEAREE, TOREERIRERIRZE . S B KX it I i sl
VEREAT 08T, AR DR A AR IS IBERE AT RESR 5 BT iR 3R
e

b &% H B i

FRAIE 7 1E & FRARRS: 32 S B 25 2 X 95 % + SRt LA A\ B T 3 9147
AR (FifF) X5%

o2 14 ;W




77 IE & FAELRKE 2019 4258 4 R

ARFEG N BRI S, BERE R B TR R IE . AR
U2 G BHIPRIES M HRE, 7IEEIRFIELRE A 8 EE K
B UG TR 2R AR R FOAFAE ;s 7 IE & IS HPELRES: B AR A &
PR e TR 2 PR ARFAIE
FHEEHAN 7 IEE HFEE AR A A
HEFLEN EEIEHF B R AF
/\Q %‘ \%‘ /%k N i N > N N 5 N N
;f”ﬁ IS e A | 7 ERHERE B | R
FIE A FREEIHNER | RE A PRI B PRI 53 2
I EL AT >
;;EE]JJ& EHZHA a0 150330 167301
WS R TR &3S " " "
5 57,757, 013. 00 43 57, 757, 014. 00 43 264, 083, 415. 45 13
§3 FEMFZIHEMEESFERN
3.1 FEM &R
B, NRMm
BV ER =0 N AR (20194 10 H1 H — 2019412 H 31 H )
1. AR HA B se B 2 14, 533, 292. 44
2. AR IHF 25, 643, 931. 27
3. IR 43 4 1y A B 7 0. 0652
4, WIR IR 4% =1 E 528, 575, 345. 84
5. MR I G0 A E 1. 392

L A O IEs fR R e AIA SN B8R . N RS A e B shlias) 40
BRAR SS9 FLJS RO RA0, AR Dy A ] C s as n_ A 2 Fe i AR shii it -

2+ Frid B e SHEAR ARG RAT NANWEAZ 5 3 & S5 T3, TSR LR et AT 28T
FaEcy.

3.2 &S H#ERN
3.2.1 AR EHE S D FREN KR K H 5 FHAS; H EE Ees R 1
_ X NZ{= R &%
" AHEMRKR | AR | sEEE | . .
dizs ® 2o | miaxe | TUEER )| 00 ) -0
HZE®
TE=AH 4. 43% 0.91% 4. 66% 0.94% | -0.23% | -0.03%




77 IE B FBHIIE LRI 2019 4258 4 FRFEARS

3.2.2 BEE G REMURES IR THAMENE K RARD KI5 RIS LA AR

MR LR
J7AE T FRAP U O B B 4 ) A0 BT P EL S 2 5 R 1 b g Bt e 2 SR 0 Dy s E 3

G1.96% -

53.11%

0.00%

% LGB

2015-07-31

2019-07-10
2019-12-17

]

1]

]
2016-08-03

1

]

]
2017-10-08

1

8-031

0 o = O .
6
B
6

(] [} (o]

— D IERE R R T R e () WU TP RO S — D R R O R 2 L R 2 ol R

o [} (o] (]

§4 BEARE

4.1 B¢2H (RESLE/N) fh

w4

EAEE R 2 PR
ERAM | BEEHY

EFF LA
fi

HR S5 B

HO
Ao

AR T AL BT R R
B 7T A Bk T B BT oK
%, 2014 429 H & 2018 4
4 AT R EEEARN
=) JOR BB AR BB A

R
PSRz
e A 3k
Hgan

2018 46 H
27 H

50&;
N
p=il
H
=
p=il

cninf%
E#EEiR
www.cninfo.com.cn



77 IE & FAELRKE 2019 4258 4 R

2018 -4 H& 20194F 6 H
T IEE S E AR
NEIE R Erdrias Kz e
M (FFRTAE. 2019
FeHRMEMRT HIER
MELSEHA R A AR
POAEHRT 1423, 2018
6 HZBIEIAR, A7 IE
S I LR 3 R £ oy
QT A S A B e
T, 2018 4F 11 H &5
K, AET7 IE & FRIRIE 100 28
Gy B FF T XA HOIE 77 #% 5F
REMIELH, 2018 £
11 HZIEHAR AT IEE
HHHIE 500 22 5 BT i e
HOEFHR RSN IERESR
H, 2019 4 1 AHEREY
K, AET7 IE & FRRIE 100 22
5y B I 75 X Fia HOIE 77 #% 5%
REpEEsmEEEH,
2019 4F 3 HEMEWIAR, 1
75 1E & FBHHAIE 500 32 5 BT
T T HOIE 7 #% 0F E 4 HK
BRERENEEEH; 2019
5 HEMEIKR, (£ IE
B AR R i TR A BUIE SR
BREENEEEH. 2019
9 HEMEIKR, AT IE
BHRERELERA R
I A S A {OE S 2ob LI
2019 5 9 H &4 & IR, /T
JIEEHBRERERER
HRNEF R TR SRS
Z3.,2019 4 9 H 2k
AR, AR D7 IR & FRAE RIS
BIBAGHIEFHR TS
FE2239,2019 42 9 H &R
FHWIR, A7 IEE Ay R
300 A8 7 BATFF IR HUiE g5
BRI EE L, 2019
9 HEBEIEIAR, E771E
B RE AR Y RS OV X
SGHEEBIESFRRES
(LOF) HjFk&222. 2019

#

b=
=

=




77 IE & FAELRKE 2019 4258 4 R

11 HEIREAR, T
1E & FR A IE = Y 2 4
T8 B o AUAE S P I 4
(LOF) R aH.

e 1 CATHREI” A “BAE R 46 2 7 g B 2 RIESAE IR 39
2. AEFF ML & SCEMAT I 2y GIEFRE LN R BEHAE BEINED B SRHE

4.2 FEN RGN AR S EERTEH LA A

A IAN, ARIEESEHN GRS GEFRE) - GEFERTIEEE) RESTREER. OF
1E 5 H AR OR S T AR A SUIE T R R R G i e B ) MUEMAR SCIE AR E , ARG WS
M 8RR Tt R Am R JEIN s B S50, AR R ] R (2R Atk b, O FE r iRy
ANBEREBAA 2. ARSI HAT G RIEEERNE S SRMHIEMAE, TMFEEXSR
WA AAM 2 1T 9.

4.3 AP 5 EH
4.3.1 AP35 il B I BAT 1B 0L
WA HIN, AREGE AT T QEFREESEEA R AP 56 EfR TR ) 7
B HESEHARAR AT W E) KE, i RGN 55T 2UE &V 55375 P45 i)
LG N FHAT, AR N EE R A R R A
TERCTT RS S H 7, AR ESEEANET TS MR RS G M A aE
BN RAGIEERL G0 R, MRS TTHE R E R B @ S Bt sk Ty
[HEA L2 o AR BRI L, WA B R AR IR ST AR R 23, IR A3
FEFRAGERIN B F k. @R R A SRR E B E B L ORESIE, WA, HIELHR,
FARFBAHG G177 2, AR A G LB AR 55 5 RJEA TR R E B IR .
FEZ G PITIER T, ARSEHANATERDPZGHE, ZHMEALH KRG T RER AT
LG DRI HEIRIS LS, AL Se TR MM AT T 18 %, BERA-FRIs &R sl G . T
— R PIEEINE Ty, B AL G IR M S 583 1 AR SR B L o

4.3.2 RERZ ST ANE T
ARG NG X E L5 MG, S AN R KA SR E L HITH.

4.4 WEANESB R KRABIEST
2019 FFPUZEREE, A RTHIG LA i, W mEEA AT ETb, (REG RIS 4ERF X R =

%6 0l Jt14 W



77 IE & FAELRKE 2019 4258 4 R

M, (B LTS A AR B AR R IR AR T, V0T P1 LB B, KIRANTKRE
IFOREAT W AR AR A & . B R, 2019 EDUZRAE, 10 E 1 E Gl ai RA4E 3. 1%L L, 4R
FEMAGEAIZLL K CPT 8%, FAIT 2020 4 —Z K A @Sk TR BetE AR, (R
NEI BB A AT R ST, Ash, 2SR S BUMEGEAN UL i sh PR BT, 2020 £E—
F R T RS A TR . NIRRT, S2ad TP TZ00 I IE BT mI g, 2020 SEAT ILACHE
NIMESE 53 LU B AF AR . SR AR SR S A B T 2019 4R, 2R b, HiTHR G {E
BARAE T Py SUBARALE, 2020 4F— R AT A U U 4F A S BT, AREN BN 5347 22 H BUARAR
B RN EREKATEI T 2019 4. [N, BT IRA AR CHERYERR 3% L, BT IREE AR
W%, A B TR PR BRI ek G ot T it LA IRIE AL S, S ae ™ A TR i

FE 2019 FFEVUZERT, ATE GG AE A% 42 i R ER R ZE A48 T RN 7 AT\ iC B B, Ak
SIRAFORE MM EN, EisfEd g i eam, EdE g e s s,
VESREDNE R U T L G s

i

huf

4.5 EHAESHFN SR
BB A FIRA LS M AFE N 1. 392 J6; AR S HIRS M EIG K ER N 4. 43%, Mk 5;
Eb 3 FEHEUR 35 A 4. 66%.

4.6 RE N EESTFH ABRE ST HETE A
T A AT G AT A A N3 & B R E T AT

§5 BHEAGKRE

5.1 ERRESH-AGEN

i H & (D) b 34 S BRI ] (%)
1| Bt 496, 022, 980. 66 91. 40
Hope 5 496, 022, 980. 66 91. 40
R - -
Ii] 5 AT 7 F5E % 479, 000. 00 0. 09
Hrpe fiigz 479, 000. 00 0. 09
BE S FRIESR - -
4 | mE R - -
G AT A AR - -
6 | ENIREERT ™ - -

)
Jin




77 IE & FAELRKE 2019 4258 4 R

b K IRl A SN IR A

G

AT B &A1 34, 989, 850. 36 6. 45
HAth %t r= 11, 180, 534. 04 2.06
&it 542, 672, 365. 06 100. 00

5.2 MW HHIARBATI A RORERBRA S
5.2.1 G HRBEHERRET W2 RAITARZRRA S

g

RIES|

KAHHE G

i 2 B B EL B (%)

A

A MR B b

B

KA

C

il g b

I T R SOR A
A

9, 125, 820. 00

1.73

R4

10, 831, 200. 00

2.05

R EE

ATEIE . A REATHEEL

=nil Hepl el Nesl

RO,

—

5 PAEANE SR R
55k

Rl

470, 420, 687. 56

R4

AT 55 i 55l

RHABE FEMEA R 55k

KA FRIFRT 3 LBt P

JE R 55« B BRI LA R 55

e

DA TAE

S R E AR SR

| ™o |lm|oZ2I=|0N|Yy

G

it

490, 377, 707. 56

5.2.2 R ERRRB R LTI RSB AR ER R A S

g AT ARME G iy 56 4 % P 04 B A (%)
A e MRy el - _
B P4 _ _
C b4 3, 507, 696. 36 0. 66
D . #01. IR Sk A B B

R4




77 IE & FAELRKE 2019 4258 4 R

SN 4

R EE

ACEIE . A RHATIEENL

Zlo|T|lm

FErE RO,

B RIS R
Ak

Rl

2,130, 998. 70

Lyl

AL G A 55 Ak 55

BHEEWT FURBAR R 55

ZiI=2|Cc =Y

KA A A LR
R

6, 578. 04

o

J R 55 AZ AN FLAR AR
5k

#UE

PAFH 2 TAE

e RE AR R

L

(2N R=-RN-=) Eav]

aif

5, 645, 273. 10

5.2.3 A BRLAT I REEROE BB BRI A S
AR G A A WA R B B 2E

5.3 & HRILA A 5 ZE T #E I ERF AT+ A2 B B B4
5.3.1 REFARBEARFAZ A RAE GG T 7= 158 LB R/ HEFF R8T+ 42 BER BB

B 48
e | mER WELk | MR (B | AR Go | oo
tefsl (%)
1 |601318 o E % 1,673,310 | 143,001, 072. 60 27.05
2 | 601601 o ERfR 3,183,543 | 120, 465, 267. 12 22.79
3 | 601628 PN 1,687,169 | 58,831, 583.03 11.13
4 |601336 B 844,804 | 41,522, 116.60 7.86
5 | 600000 THRARAT 3,063, 360 | 37,893, 763. 20 7.17
6 | 601169 LR AT 3,861,690 | 21,934, 399. 20 4.15
7 1000627 KK 2,001,622 | 14,091, 418. 88 2. 67
8 | 600999 A UES 745,982 | 13,644, 010.78 2.58
9 |601319 PR 1,078,190 | 8,183, 462. 10 1.55
10 | 600795 HL L 3,076,700 | 7,199, 478. 00 1.36

29 Tl 14 W




77 IE & FAELRKE 2019 4258 4 R

5.3.2 & IR R 2 O E o 2 & 57 18 B /N HEFP B BT T4 R 3B

e
e AT WEAH | MR D | ARiE G | C oo
tefol (%)

1 | 002466 RFH 52,000 | 1,569, 360. 00 0. 30
2 601916 W R AR AT 294,195 | 1,370, 948. 70 0.26
3 | 002142 TURAT 27, 000 760, 050. 00 0. 14
4 | 688020 T FR Ay 7,643 678, 698. 40 0.13
5 688033 KE 21, 406 563, 619. 98 0.11

5.4 R ERE T MR RFREAE

75 i 75 b il ARME O i B & TP IE B (%)
1| Exfizr - _
2 | RATEE - -
3 | &g - -
Hor: BURME SRR - -
4 | ks - -
5 | Ak R R - -
6 | I - -
7| AT (IR 479, 000. 00 0. 09
8 | FhkAF - -
9 | HiAih - -
10 | &it 479, 000. 00 0. 09
5.5 MEBARIZA RHHE G EE T =13 E B /N R AR R B4
| prE Borss | HE GO | anhi Go | Do e T
Eefs (%)
1 | 113029 HH BH 2 it 1,890 189, 000. 00 0. 04
2 | 128085 VIR fiit 1,630 163, 000. 00 0.03
128084 K AR A 1,270 127, 000. 00 0. 02

5.6 I H WIRIZA RMHE G2 ST ™13 E HB K/NEERR BRI +48 B SCRPES 8L 3
7
AFE G AR WIRARFFA 5 SRR TR .

2010 7 FE14 W




77 IE & FAELRKE 2019 4258 4 R

5.7 |EHIREZA RPHE S EE T #E IR/ DHEF RET LA BB A
ARSI AT WA RFFAT Bt B R AT

5.8 & BRI A SRMME 5 F S B 1$E H I RN R BRI A BUE B B B 48

ARSI AR AR FFATBGIE

5.9 EMREZS R BRI 5 B O LA

AFE AR AR R AR 5L

5.10 HEWRAZ S BRI BB 5 10 i

AT A WA RSFAT E U 52

5.11 FEHSIREME

5.11.1 FEERFE KB UEFHIRAT EAA R Z 2 E DR AL T K17 50 i B
REHIN, ARG E R RSRIE AT S MR EE A EOR, BRACSTRAT AN, RARIIAIE S 4%
BRI+ A UESR HORAT EARAI B A B IS SRR A, e R i ] H AT — SN 2 B AT

B AT .

AESRURAT S 2019 £ 9 A 3 H AN AVH 2 BT T S2AS W b5 B AR s BB A3 A
7 3 FH 5 ki S B P PO [R5 B A P 3 e R A T8 Ml i 2 S b R OR
JAE AT 2 AbBURAT EE, IF4s T T 110 I eiiskATEE 1. 2019 4 9 H 25 H A 51 TORH
THRGTFERAT N RIAARA B [N S5 L8 ST IR ARG RN 2 55 =5
SRR FH B DR SUR R MR Ak AT A 5T RAT UL, IF48 T &1t 100 73 78 TR AT BUE 1

5.11.2 EEHR A T2 REE HE S & R E K& LR EER IR
A GBI RT AR, B 2 e R 1) 5 e B S 1 2 AP IR

5.11.3 HAE =L

75 EA S & (o)

1| fFHRIUES: 299, 168. 41
2 | MWGEFE R 9, 158, 850. 77
3| MUBER] -
4 | MR 13,871.51
5 | MUCHIEEK 1, 708, 643. 35
6 | FHAhRGR _

11 14

=




77 IE & FAELRKE 2019 4258 4 R

R -

HoAth -

& 11, 180, 534. 04

5.11.4 R EWIRFFA BIAE T He B B o] PR 55 B 41
A B A AR SRR R A4 IR S O PT84

5.11.5 & HAR AT+ 42 IR A AE L I SZ PR DL A i B
5.11.5.1 IR & PRI EAR T BT+ 43 IR A7 AE il 32 PR 0 AT i B
AT AR SR BB AT A BOE AN AE T SZ BRI

5.11.5.2 R & BRI B i T4 IR A7 AE Ui il 32 PR 1% 0t AT B B

VS IE 2 B 40 (1 24

| memE | mem | TR RS iy
1 601916 W ERAT 1, 370, 948. 70 0. 26 BB L 52 PR
2 688020 T3 FR Ay 678, 698. 40 0.13 B L 52 PR
3 688033 KH A 563, 619. 98 0.11 B L 52 PR
4 002466 Vi N4 362, 160. 00 0. 07 B A b

5.11.6 WHEA A& MER MO TFHBRE 2
BT & DARRR, 2B M5 &I 8 AT REAF AL R 2

§ 6 THAEEHHES

AL
J7IEE HHUELRES: | 7 IEE FUER | 5 IEE A uEfR
I H
A % B 354
e 5 B HA) 38 4 A B0 A5 60, 016, 234. 00 60, 016, 235.00 | 276, 554, 275. 05
5 I E] 2 4 0 ER 47 0 - - | 118,163, 643. 81
Uk T A H A 1A 22 4 SR [m] 43 0 - - | 135, 152, 945. 41

0T Y130 ) 5 < 5 0 AR B4 A

OV L7~ 51 -2, 259, 221. 00 -2, 259, 221. 00 4,518, 442. 00

5 B A AR L 4 0 B A5 57, 757, 013. 00 57,757,014.00 | 264, 083, 415. 45

o121 k14 m




77 IE & FAELRKE 2019 4258 4 R

§7 HR&BEANCHERRERESESFN

7.1 BEeBEAFAERESHIEIHE L
AR AR G BRI P 9 SR A

72 RS EHEANGHETREREAR ST S WA
At A e BRI AT B e A2 4

§8 RMBHEIRNIMEEFR

8.1 MEHNE—RRERFEESHHLLHIE B BT 20%H)1F 5

AR, AL RIS 0 LS B BT 20005 H5 5L«
§9 FEXMHFER

9.1 #EBXHEZ

(1) A I A < S B 1 A

(2) 7 B AHIERES E TR JEF R e e G R )
(3) (U7 IEE AR IS AR B SR IR e T E i)
(4) (7 B8 AU RIS AR B SR T IR e i S )
(5) FEEH WSS TR B,

(6) FEEFLE NS BRALIE . Bl

9.2 FEUHL =
T B AR T R S BN /B S0 NBIE T .

%13 7 3L 14

=



77 IE & FAELRKE 2019 4258 4 R

9.3 B AR
0] B B4R R/ B SR AR T 0 R AT I & 20 TESC A DA S, R

I E 5 BRI 8] A A% SR R R A R B A

W
by

HIEERESEHARAT
2020481 A 17 H

=

14 7T 14



	§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
	5.3 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股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 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




