LA E RN R A HIE s R EE

2020 =

—
=N
f—a

532

=R

2020 9 A 30 H

EEBEN: LHREESETERBERAFA
EEAEN: PELIHBRITRGARAA
WEXEHHB: 20204610 H 28 H



TR & RIS R 1 2020 458 3 RS

§1 BEERR

G TN (¥ 3 0 O S ORIE AR, TR B/ R R B R PRI s
TR L A LS L R I A 58 BV AR AN Sl SO TAT

FEFEE AP E TREAT RO A IR A A IRIE AR & R E, T 2020 4210 26 HE& 7 A
A I SSHRR . HER AR A SR EFEALS, RIEEENEAEEREICE. =R
NN PN iR S

SN AR LLISAE T S 57 10 5 U B R s B 5577, (BRI & — @ &

FEG RS SOF AR HARR I . A KUK, BB 7R 3 PSR A AT 20 ) 13 A
e N EE SR

AR I 55 BORERZ 1T

AW 2020 4E 07 H 01 Hi2Z 09 A 30 Hik.

§ 2 EE&7= MR
Fo i TET & Y s o 5
B4 ARG 519078
ﬁLWﬁﬁ LTIFF R
SA AR 2008 £ 3 H 6 H
ﬁiﬁxﬁ X ISYl 629, 319, 394. 95 1
7 HR TE P A 4 1 B 0 ARG () it b, R B T S [ e

o 2 R it R A AR RS it B, 1SRN AR BIREA A
BORFFEARE BTt

et Hems AREEGRHR IR AR 1. KERE 2. AW
(1) femmim TR <2)ﬁ#&§($§ﬂ%ﬁ)ﬁ
aE Q) TR (D Y

NiEad e i SMTUSEE g8
IR WAL 2 4 AT AIEEN TR ARG, HAHIT 2 KU AN THUA 2 A%

TIRAMES, mTHEAMESE.

A== N ICANE I BRI AR A B A 7

EE&EREAN [ TR ERAT IR A IR A #

NS P HE A R S RTRR TE & BRI s £ 5 A TET & B smIN as f53 55 C
B WAL AL G 519078 470078
AR T8 4 B4 (1 LA 460, 067, 306. 43 {4 169, 252, 088. 52 {5

%200 k11|



TEW & GBI i 95 2020 R385 3 AR

§ 3 EEMFIEIIMESIHERI

3.1 XFEMEHER

Bfr: ARt
Est JlEas =N WAEW (20204 7 H 1 H-2020 4 9 A 30 H)

TCWN B R 2 57 A TCWN & SRR 25 A7 C

L AR sk i -10, 971, 833. 12 -2, 696, 169. 41
2. 2% HFE -2, 820, 161. 28 -512, 509. 31
3. ALY 3515 4 A B A R ) -0. 0046 -0. 0031
4. AR B 4 5 1 551, 459, 703. 02 195, 433, 076. 36
5. JHARJ - 10 A 1. 199 1. 155

T L A OB R S AR S N . Bestilieas . AR ORE 2 seprE2 sl 0
BRAH IS 2R I R A, AR 9 A 3] O SEp izt n_E A9 2 se (A2 sh Wi -
2 Frid 2k e b SEEAR AN EIE R NN EEE 53 &I A I3, TS SEbrii e /KT 248 T

ik iGe

o

3.2 EEFERI

3. 2. 1 AR 5 A5 & B (B 1 K 2 R 305 RIS b 5% b B v e 2 R A LA

a0 = 1 sl 557 A

‘ ‘ ‘ Vb g b R v
1 B E Gy B 3G K b 237 L A S v o
Bt o » Wi RbsEZE O—0 @—@
O RIMEZD | RO
@
HE=AH -0. 08% 0. 14% -2. 00% 0. 14% 1.92% 0. 00%
TEANNH -0.91% 0. 14% -3.67% 0.17% 2. 76% -0. 03%
HEk—4F 2. 26% 0.11% -0. 33% 0. 15% 2. 59% -0. 04%
U o 9.80% 0.11% 4. 56% 0. 12% 5. 24% -0.01%
oA 15. 05% 0.11% 2. 08% 0. 12% 12.97% -0.01%
H3E 45
ERHEEE 80. 81% 0. 14% 11. 58% 0.13% 69. 23% 0.01%
é\
VI & eI 2 i C
B A E K A E I Kb S b s R v L S s s ] O—O @—@

FO3u o 11




TR & RIS R 1 2020 458 3 RS

O EMEED | WHEQ | RinEE
@

ik ="H -0. 26% 0. 14% -2. 00% 0. 14% 1. 74% 0. 00%
AN H -1.11% 0. 14% -3.67% 0. 17% 2. 56% -0. 03%
k2 —4E 1.81% 0.11% -0. 33% 0. 15% 2. 14% -0. 04%
JU i 8. 63% 0.12% 4. 56% 0.12% 4. 07% 0. 00%
2 TiAE 13. 08% 0.11% 2. 08% 0. 12% 11. 00% -0.01%
B4R

AR HERE 59. 12% 0. 14% 6. 58% 0.11% 52. 54% 0. 03%

4;

3.2.2 BES A FAMMURES R IHFEEKERZ REE RS BRI R
RBZHI R

S3A% 0 2 BFOBC ER Y SR A S>3 TiL 3 1 S 55 U1 0 Ml £ PO AR 3K SR 38 S v I35 S S 33 1.

80. 00%

70. 00%

60. 00%

50. 00% /

40. 00%

30. 00%

20. 00%

N,

a ~ ot LN

10. 00% Wv"»

dJﬂA”\wVMHNfﬁ»rNMN#rx\\VMf

0. 00%
0 o~ — r~ e < o o el o~ - o wn ™ — o e w0 — o
o o o o~ o~ o~ o~ — - — - o (=] o o o~ o~ o~ o~ ™
P s R S - S N O S N - ST S =
o ~— o o - o o -~ o o - o o — o o o o o (=]
Y S P G e
[=3 [=3 [=3 — — -— — - — — — — — — — — — — I ~
o o o o o o o o o o o o o o o o o o o o
~ o~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~

—ORERBWERFAR T A EIAKE —5[;’?&Ei%’ﬁl&ﬁﬁﬁ#/\S%iﬂkéﬁ&}&l&ﬁiﬁ|

%470k 11T




TR & RIS R 1 2020 458 3 RS

S 35S 28 BFOBC R T SR C S>3 T 3 = S 55 U1 A Ml £ PO AR 3K SR K 38 S v I35 S S 3= 1.

63
56
49
42
35
28
21

00%
00%
00%
00%
00%
00%
00%
00%
00%
00%
00%

b

2009-09-16

MV’\\V\ /MN ™
Ne) < < o~ — — o~ o ~ ~ <t ™ ™ — — o o r~ =
— — — — — — S S o o = o o o o ™ 152 ~ ™
U O O T e Sl S T
o — o o =1 o — =1 — o o S o — o — o o S
L S T G e
S 5 5 5 5 5 5 5 5 5 5 5 5 5 5 5 5 & 8
~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~ ~

|— SURERBWE R HFCR IR AR KE — UREBIEGFHFCR IS WG R |
e L AESEOHA (EE&ER) FZH (200 8436 H) e MH, #EHER

IF & TS P T B LA S A R L8
2. ARFHE4EH 2009 49 H 15 Hgshn ¢ e Feasiat, 1% & 10 B H i Al E g KR Ak gikh
WS 2009 4E 9 A 15 HiEitHE.

4.1 RELE (RESZENA) 6

§4 BHEAME

w4

5%

AR R 2 IR

AR H 3

EAEH

ESR ALk
IR

A

»

A
L

201943 A 15
H

8 4

. fE. =5 RER T2
Rt &b i1 o AHOO S5 Bk IR
B ML ZERg . Mkge . 2012 412 H
INIC & B e EH M A R AR, TifE
IR 5 01 Mg A b . 2018 4F- 8
H 21 H &SRS 24058 T iUt
FIE A4, 2018 45 8 H 21 H & 2020
3 H 23 HERE & e i a4
P, 2018 4E 9 A 28 HEAFILIREE R
it 77 VN B AR R g ST I o 27 1)
&4, 2018 429 A 28 H % 2020 £ 9
H 1 RS &R TH i ka4 2,

2018 4F 12 H 24 H% 2020 4F 3 H 23 H
(NS FIP A &4, 2019 4F 2
H 22 HZ 2020 4F 6 H 3 HAEARE AAA

% 570 11




TEW & GBI i 95 2020 R385 3 AR

Ffs A e 243, 201943 A 15
H 2 AT & S I s iR & 2
FH, 2020 4 3 A 30 HEASFILIRE 5548
FRIREZ T, 2020 4E 4 A 9 HEASF
CINE RIS, 2020 5 7 H 8
H 2 ATV & WUR 3G s it 25 ) 3 4
H,

bEiE

I RS EEREAM, H YEIRE” AREERARE, H BB R A w ik
WU E 1A A s 3

2. FEEEesH, H ERH” M BB 25 FaRYE 2 7 R3O e 1A B A
fiee s 30

3+ UEFF ML & SCGEMATIE = CUESFAL MO R BERE ELINED BIAHSCHLE -

4. 1. 1 HiARSRER SR B EIT SRR AE N E S H8 RN E# 7 R i
s B ARG IR, A S M5 G2 SR AT R S8 P BT R V2 A T L

4. 2 HE ARG A A2 EIB/E B TS O3
ARGEHNERMREHINET (hE N RICAERESR 55 R aik) RIHABASGE AL

IEME e AT S RINAE, AEWSHEH . B 3T 5 s B AE F R 5™, 75

PR RS (O BE R b, DR BET A NRSRER A A mt . A REREL, BTN, ARER

RIBERF A RIEM LI & A FIRZE
4.3 AP HEF IR

4. 3. 1 A3 5 B FIHAT R L

A E N EAR R B A R ARG MEAZ R R vt BT, 225 .
Bia. WESE LR S ISR G T4, S0 7 I, WS A AT Nt AT . #
AT R R IRA I X B 15, W OR AT 22 5 il BE PR AT A S B o

TR S, BATRE TARE N AL T BT IR EASEMFEN HE 0T (HA 3
HPARTS HN) RSB RS2 R E 2R P SRS A e 257 (R 50 FPal, SRR
P VAR ST 248 AR 95%EAS XA N P Z 30 TR B E AR . [RMAE 5 b1k
PLSE DT T AT ER G oM, RPIW2 A7 AL F M B i A T RENE . AR SN, RABUE N 55t
& Z A AE R R AIA T DL o

MRS, BARIEAE Gk . R L BEEEIAT T LG 00, RIS

FoeT I 11w




TEW & GBI i 95 2020 R385 3 AR

Ut
A, AnrlEd AR ERE. FhrEEmE R i, MEHRAT 7 AR
GHIRE, AT TR SRR A G AREHIN, REIUE R AT 5 6 L.

4.3.2 RERZ BTN E T

ARG N, AR EAR IR E L H KL

AIMEWN, AAFRPAEREAESE N5 PRI 50 R B R 52 5 A8 (I3 5)
A IZAESF 2 H SR 5% OLAE 1K, IRETH G IR 5 A & R AE R sg 5, H
B NHRUE BAT 7 R AAER, RSB -T2 5 A s faris (K 7 H 2 5 AT 8

=.
H
&

X

4. 4 WEHNESHKR B RIBRZIES T

SFERVREAEE . PUL & B 2T, GG ARG S SRR . B O
WRIES), WO TR R ML Z IR, BEON 258 T B A fli L R m e =k
RGPl T SR e 3 VA3 55 (R BE, (H R R B 0K S AN B T DU P R 7 R 0 2 1
{ELH 2 (PR 52 P e 75 22 BE A (1 e 1)

E0EPR, PRMIAYE P T AERCIRGS . AT R MK, REmBRIE, DURATHE
SRR BB &M AR RRE AR T

W77, Shibor 3M _EA47 60bp F 2. T%FHIL, 3 4F AAA falk i EAT 50bp | 3. Tz, 10
FEEFFRRE AT 60bp 2 3. TR

WA, A A TS, (5 BRCE A L) AM N E, /IMESR s .

4.5 EHNESR SR

WE ARG WA B BRI 55 A R MBUFMEN 1. 199 TG, AR WIS FUH Y
KF 0. 08%; HE AR G AT IR B IR % C ZESMBLAMA 1. 155 70, ARG HIHE4E
BRI KR -0, 26%; 7] 1Ml 48 LB HE N 25 3 -2, 00%.

4.6 WEHAEERH ANBEEE T ERE R Y
o

§5 MEAGHE

5. 1 IREMREEH~ASHEMR

BT 11w



TEW & GBI i 95 2020 R385 3 AR

Fs TiH &5 (1) d S ST (%)
1| B - -
Hodr, fRE - -
2 | HEEeHH - -
3 | Bl s Bt 817, 179, 452. 90 97. 12
Hr, fiik 797, 179, 452. 90 94. 75
B SRR SR 20, 000, 000. 00 2.38
mE R - -
SRbATA W IEHR - -
SENIREE & Rl s 7 - -
Hodre ST ] I 1 S8 N R S 4 il T - i
F
AT B JH &AM & 61 9, 369, 267. 29 1.11
HAth 555~ 14, 827, 976. 55 1.76
&1t 841, 376, 696. 74 100. 00!
5. 2 MEMRBATW AR ERFHE
5. 2. 1 MEHRITEATIL T RRIE AR ERTEHE
VE: AESARE ARKFFA R EHE.
5. 2.2 MEHRFAT RS RER TR ERTHE
E: RIS ARG IR R B
5. 3 MERIKREA RNME HZEESFT= A LB R /DHEF T+ 2 R EBR T4
VE: AESARE ARKFTFA R ST
5. 4 BRI MF mM RN GHREHE
» P s SR [
=] ,4'3‘ =] VAN 7aN
F5 125 dm NRME OB ol o
1 E R i 29, 895, 000. 00 4. 00
2 AT 2 b - -
3 S 78, 955, 000. 00 10. 57
Hrdr: BURYE SRR 29, 865, 000. 00 4.00
4 kA7 541, 111, 700. 00 72. 45
5 v B R % 5 10, 095, 000. 00 1.35
6 Hh I S 79, 157, 000. 00 10. 60
7 A EEAT (AP A #457) 57,965, 752. 90 7.76
o8l 11T




TEW & GBI i 95 2020 R385 3 AR

ERIZEA: - _
9 HAh - -
10 | &it 797, 179, 452. 90 106. 73

5. 5 MEHARIE A RHE G2 & F ™ 1#E LI R/ M HEF R LA B 3R B 40

» S ot
T ARG i 7 2 K HE (5K ARME ) . -

> s - Yo A (%)

1 163286 20 M4 01 500, 000 49, 360, 000. 00 6.61
20 R 77

2 2022006 /jfﬂffﬁj 500, 000 49, 090, 000. 00 6. 57
SRl 02

3 019640 20 [E 7 10 300, 000 29, 895, 000. 00 4. 00
20 [EFak

4 2002120 '1?212%3 300, 000 29, 865, 000. 00 4. 00

5 149087 20 7% G1 300, 000 29, 601, 000. 00 3. 96

5. 6 MEHARIZ A SMME o 2 & ™3#E LL I R/ D HEF R RT+ 48 B SR ESFR R R

B 4H
e 11 e - _ HEEFEIHE
FE | EmRE | ERLR | HE @ | Anml Go | i (T; f’f
1 165772 BE 1M 100, 000 10, 000, 000. 00 1.34
2 165709 18 3416 100, 000 10, 000, 000. 00 1.34

5. T B HIRIE A SME 5 E S B3 E LB RN HRF R RT TL4 57 & R85 4
T ARG AR PIIACR R ST 2w 85T .

5. 8 & MR A RPME G E ST 13#E B DN R LA BUES B A 48
T AREEAREHIRARFFABGLE.

5.9 MEMIRFE ST T K E I 5 B0 it
TE: AT AR A RSR[5

5. 10 BEHASWEME

5.10.1

5.10.2

AEERFHI+ZIEFRRAT EEARS HIBBEERIISLRA
&, BAERGHSHIT—FENRBATER. LHRER

75 ) A AR R B BT A4 MRS X RAT AR B B IR 2 S IR LR RS 58 5) BT aT.
KA, e g H AT — A 2B ATHETT. TS,

HEBRWIT+ L2 BRERTBEUEES RN E N SRR EE

Foom o 11




TEW & GBI i 95 2020 R385 3 AR

ARSI BB AT A4 IR SRR T e B R 1) 8 e JB S

5.10. 3 HABTE = H AR

5

R

e o)

7 PRAE S

28,792.11

ISCIE SR HEK

JS2 TR

2SR,

14, 580, 809. 64

2L K

218, 374. 80

Fot SR

FriER

HoAt

O |00 || |O1 [k ]|]W ||+~

it

14, 827, 976. 55

5. 10. 4 EWIRFFR B4 T8 B K0 T ¥ 5t 55 FA4H

. e S el |-
o e g e 4 0 N
T g iz %% ARtE o) TN
1 113020 e B2 5% £t 12, 749, 000. 00 1.71
5. 10. 5 H & HAR AT+ 48 i B2 P AAAE B 52 PR % 150 1 i B
E: ARESEARREWARKRFFA R ER .
§ 6 FHRESMTELS)
BT Ay

WS

TS & SR 3 7 A

TS & 1 R 3 7 C

T SIS <ty UL

793, 999, 613. 11

171, 018, 390. 45

I ST ] i <5 5 FR DI 3 20

85, 326, 552. 27

76, 648, 284. 88

ek - e 757 03017 35 < A [ 473

419, 258, 858. 95

78, 414, 586. 81

I 75 1) 3 R 0 AL S A (A7 AR

//l\u “_»

F3D

e SUTIIACSE < 4 0 A

460, 067, 306. 43

169, 252, 088. 52

T BHI RS A FAR AR AT,

§
VE: A PR

SRR [ 73 555 A Bt

T EEEEANCHEATREREARSER

BN A R e AR .

o100 4k 11 51




TEW & GBI i 95 2020 R385 3 AR

§8 B HEE PSRN MEERFR

8. 1 EMIN BB R EHFEES LML BIEGEL 2058915 5L
E: .

§9 BRAEAXHHEF

9.1 FEXMHER
Lo H IR 2 V7 o 8 S AL 2 15 73 AR IR J 43 W 3 < S A S A
2. (CAERsER s e IR R e e aF )
A & sl s s BB SR BB AT E D)
4, FEEEBEANL GBS B,
v AR AV G SRS R 5 05 RAIE S 4B ik A AR R R P L4 R A % T o
6 L & BRI H A SO

w
P

()]

9. 2 FEHE &
TSRS 99 B BEERAR 20 B TR E A B TR A

9.3 EFAR
PR E T TAIE SN AR TR A, SO AL G A EE www. 99fund. com 2 [,
PR B N S5 0 IS . 400-888-9918 FX M C(E B .

CHREESEEHBRNERAF
2020410 A 28 H

o11o L o110



