WAL 603327 W TRIFR: fRARHY NS 2020-004

NIEEET RS VNS
AT ERABRSERNRNESFERS
HITHEEENERAS

AR FEHE R LR ESE AN & N EAEEAE TR E . R T IERRE
B EORIER, AT IL AE I B ST A PR SE R M AR AN ) BT SAT

EEHNFRRN:

® THCHMZICT . HEDCREAT R A R A A

® ARREFLIEIAEH: ARMA4, 0007570

® TATLH AR SEMPEAR RO

® ZHLIMIMHAR: [H20204F1H 15H 202042 H15H, 30K

o JEATHIH LT MU IAERFHEB A (BUREFR “AF 7 ) 12019

FOH2HAF T AR F—JEEFXHE T /RS B mlEFaE+
R, S BCEE T (ST 5% 4 2 I PN SR B AT I
HMWERY o FREAFTEANEISE T ST H @A . SR
G EER T, AT AR 18, 000 /57T (75718, 000 /5 76) HIE I N
EHERSHTUSEH, ZHEAARFERS, BFEHETZ H
A2 H WERENE R . FARN AR A T2019426 H 27T HIEFR 215 &
P 55 AR N FIESRAE S BTl Chttp://www. sse. com. cn) & A Y
JARZE R B AR 28 7] 50 1508 #7327 I I B 5 4R B8 AT I 8 R I
&Y (AT 2019-006) .

— RREFFEY B

(—) ZAEEIY A
NIRRT G R e, A BN A I N B SR B, AEIRIE




N S H S BRI S B IR RITE DL T, O m A AR VR B I 43

Yk e

(=) BEekIR

AR B8 e R A T E IR AT RAT R SRR &

(=) ZAGB Tl A O

S BEERA | P AT @M%ﬁ(ﬁ ﬁMﬁmWﬁ ﬂﬁ%ﬁﬁﬁ
Ji) (%) @ pm)
FREYERERAT | RATERN | MM 4 000 0.508/3.550/ | 1.693/11.833
A R A 7 I b K ’ 3. 650 /12. 167
gk | EFELRE | kR y Xy )53
o =]
L I % (%) 5 KBS
(7 NET) 0.508/3.550/ | 1.693/11.833 "
0K lrge x 3. 650 /12. 167 f

IO 2 w50 2B FR A 50 JXURS: B P #8422 il

1. A EHSBRPEFERAT LR REBOFEEMRE R, 27

0

W 55 i MR DTSN, 8 W W 55 B RARRAT SIS o B AR B ARAT BRI 7 dt 452
[ 350 H Bt et o, — BRBLECHIBrAA AR 3R, 250 B It SRR B 8 PR = 4 it »

tbilEp gz gl

2« NE) N ERE T ST A A B S I B R AL SEPRERIEIR L. Bl
PTG OL K 7 TR DLAE BRI 55 30 S 34T K 55 AR 2R, XK 55 Ak PR DL EAT 7%
o AR RN P AR AT B b SR B 0 H AT ke A, AR T
W, AT I B AT R A R IR AN R, IR TR R

o AREFFEEY R EARER

(—) I AR 2K

IR aTitF
2+ WA
NNADS:H
- HEERR
NN 7

o1 o~ W

B -

ZERPEAT R
AR 4,000 Jiot
[ 2020 4£ 1 A 15 HF] 2020 4 2 A 15 H, 30 K
Bloomberg TR ;{IJ [A] 15: 00 A Ai ) BFIF EURUSD R HHYI- 2
o RS

6. BRI AR O T EDEREAT B A BR A F
7. ZEFAEIZE: 0.508%/3.550%/ 3.650% C(HLHH: #ME HFRIITLZ/N




FE&T 1.0100, 775 as 4% 0. 508%44T, M8 HFRIIVEE KT 1. 0100,
NFONH0.0210, 77 U2 4% 3. 550% 44T, 5 H AR I R K T el & T
N+0. 0210, 7= Sl at Z4% 3. 650% AT : N Ay B HAEEATAR I EP AT %)

8. ettt 553 30/360: AN 30 K, B 360 K, LARRR|THAESE
NG

9. BRI A, REGRDCE RS Ml fERA 23R A
T, PP BMRIER ARG AL H .

(=) ZALHIVI B3 m . BATEI 5 &t

(=) R 4 4

O T ) ST ) R AR PR 5 R PR A BRI 7 o 7E IR BRIV P IR Y, A ]
WA 55304 ST ORFF B DI R, SN 43 AT R ERER BRIV 7= il (R 3k P A 0, o i JR Uy
PER A E, RIS 4.

AFMSLFERE ., WHE RO B AIGEAT B Sk, BERAT L,
W LA AT B 1

=, ZFEMZETHER

A IRZACER [ 32 FE 75 N D RARAT It A BR 2 =) (52408 : 601818)
HO LR R ERAT . A7 KPR HIN . HF . SPE AR
5 B2 AFAERBER R

0. XA R HIR

¥fr: it
W H 2018412 A 31 H 201949 H 30 H
RSyl 113, 671. 05 151, 789. 84
71 5 I A0 45, 247. 32 29, 773. 85
i 68, 423. 73 122, 015. 99
2018 £ FF (1-12 A) 2019 FEEI==FF (1-9 A)
GETEH
A B4 12, 323. 55 13, 248. 19
A
HvE: 2018 M SEIE L H1F, 2019 TS HHE AL H it

A 201949 H 30 H, Aa]#E =i N 19. 62%, 2 AR H S E % 4
W SE BRI B A N R 4, 000 7376, S —H#R (2019 429 A 30 H) 17



M %4 156, 375, 449. 65 T LU 25. 58%, ANTELE A KA ) 5] I I S5 K
BRI 77 S TS o« CERRORAS SR SRR BE G A A TR R B 2 AT N, Ad
A A AT A AR, SN ST, R I B S R 4 I AR T B
P, HRITIRE AT R &M AR, SEILA FIILE TP AR E S, R
A BRI 2

O ) BRIV 7 ot AR T < i R DU S R B, AR U SE TR ZRFE R M o N B
R “HARTE 7, FLRUGEETEAFIEER S BRI

N

fi KRR

ARUAEFHNE FEE G LTS T, WXL MR Wahtk i I E M &,
J& AR AR 52 7= i, (R &A% EMEDT . MU IR BRI MR, A
HERR1Z I 0 7] B 52 B T 3SA B N2 o A FAARYE 255 I35 DL &Rl i 3 (1 A8
G IE BN, R R A B 1 S BRUse A mT T8

75 REEFRIBAT

AwT 201946 H 25 HAJF 7 AR E—EEF B /RS F—mi
HEH kW, SWHEBGEL T OST X IN N B SR T T e
HERWE) o FREAFEATWIEETGREIHEANEH . SERE LN
B3R, X AEE AR T 18, 000 7378 (55 18, 000 J3 7G) BT IN PR) B 55 4 55 itk AT
WEEW, ZHEHARERS, WFESHFETZ A& 12 A NRINEH.
HARNEVENAE T 2019 9 6 F 27 HIESR (5 BB R A K& RS2 5 BT
vl Chttp://www. sse. com. cn) KAGHT VU HE R B AR A 7] ¢ T X658 43 27 i
WESERSIITIHSERNAE) (AEHT: 2019-006) .

t. BEXAERH, AFABETIANAEASERSEZAEMERL

BAL: T
. EFBRAE | EhREAR | e AR W [
Fe | B RRE o 4 i%&ﬁ>:$ﬁﬁm
1 BRATHIE = 38, 000 28, 000 268. 23 10, 000
it 38, 000 28, 000 268. 23 10, 000
s 120 H N B H s BN &80 10, 000
w12 H W H s BN S8/ sl — F 5 5= 14,61
(%) '




AT 120 H ZRFe M Rt st /sl — A3 FE . (%) 1.68
H HiF 8 A i 20 40 10, 000
i) A A5 FH P B A 7400 5 8, 000
S PR A A R 18, 000
RIS 2

VU AR AR B fn A~ Fl EE d e
—O-O%—H++tH




