CHREARTURRRIES SR EE

2020 =

—
=N
f—a

532

=R

2020 9 A 30 H

EEBEN: LHREESETERBERAFA
EEEBEAN: PEERBITROBRAF
WEXEHHB: 20204610 H 28 H



TCW & HRAT SE 2020 4R35 3 AR

§1 BEERR

R EHANNESE S REFRUEAR S Pri GO AR R EIC . R P UERRR B E N,

FTH A LS L VR VAT e B M R A
HEFUE N B BARAT B IR A R R E AR & & R
R I S5 ARER . FHERIUANE B

IR B BN -

SE BRI LSS B0 57 10 SR U0 BTS2
S GTFARIARKI . AR,

e S AAibpu
2 AR VIR

A A BT
5E, T 2020 4 10 H 26 HEZ TA
RHAMEHENE, REREZNENFEREICHE. =R

eV, HARERE—E &AL
BB B AEAT B PR N A A B A

A TR 45 RR L H 1T .
AARAERIE 2020 4F 07 A 01 HiEgZ 09 A 30 Hik.

§ 2 &= MR

AL

LA & RAT MR

Fe A

000696

Sl

R GL

S G FEERH

201449 H 16 H

T YA I < A7y BT

1,036, 312, 012. 62

Bt H AR ARHe R B R BRSNS, DA 3 M oS s, EER BT
TRATML ML B A w], FERE SR B (AT IR T, BORIEE BT
P R AR I

BB MG AT G MR I < o SRR ) B SRS AL AR B 7 T B SRS A I
KL SR o Forr, BT 0 B NS T 8 SR 087 C L EL il LA 20O
18 ZR G XU s AN BORS 126 SR T T2 B A D SE AR S AN RR B
T8 77 BASAE AT AR B AR DRAT ML AL 5T _E 11 23 =] 5 A LA™ Fg XU
EEL, DERAG K IR R IR At o 5 SR 1) B R RO 148 5K
I o

A& bR HEF R P AR B 26 80%-+HHIE A it iR i i 2 20%

PSR 2 45 AR ARG NBEEREE S, JE TR ﬁﬁ*&mﬁ%ﬂh B Y]
Wﬁmmﬁ LTS PO R KT TR A NE Bz itE S

s,
SEEHA KﬁE%A“@hﬁﬁ@“j
EELEA Hh S BARAT B T R A W

§ 3 EEMFSEIIMESHERI

%270 3k 101




TCW & HRAT SE 2020 4R35 3 AR

3.1 EEWM SR

fr: AR

E B SRR

AR (2020467 A 1 H-20204£9 A 30 A)

L A B SEI i A

144, 639, 331. 42

2. I

294, 157, 931. 84

3. VBT 25 3k 4 BUAS J A

0.2773

4 AR & B HE

1,715, 282, 189. 39

b. WIAREE G BHTHE

1. 655

e 1 AHC SR IR AR ON . BB

THERAA R SRS RAREL  AIANE A Csedilieas in EAS 2 fe AR sl et -
2\ g e SHEAR AN RIS RAT NN 5 2 A I, TN 9 R SERRIS s KT 2

Ty

3.2 EEFERI

3. 2. 1 AR I (B 1 K 3 R 305 RIS L 5% b R i v i 2 R A LU AR

HAbN NG 2 s E e sl

‘ MY 45 b e
HHEIE KR | ENKER | gt ‘ -
i B L ‘ TN 2 2 OE6E) @—@
® WEZER | HIEEG i
HEZ®
TE=AH 18. 38% 1. 83% 11. 42% 1. 41% 6. 96% 0. 42%
T ESNNH 48. 30% 1.51% 24. 37% 1. 22% 23.93% 0. 29%
A4 61. 15% 1. 50% 26. 83% 1. 32% 34, 32% 0. 18%
oE= 12. 66% 1. 39% -9. 01% 1. 23% 21. 67% 0. 16%
AT 37. 57% 1. 47% -1. 94% 1. 26% 39. 51% 0.21%
H¥E4& A
EHER 65. 50% 1. 79% 17. 63% 1. 46% 47. 87% 0. 33%
é\

3.2.2 BESAFAMMRES RIHFEREKEEAZ R HE RN SRR @
KRBT R



TCW & HRAT SE 2020 4R35 3 AR

SE35% B8 AR PR 1T ML AR SR >3 T 3 R S 5 U581 ) Mk S5 POAR B SR SR e 69 5 S S8 353 T B
140. 00%

120. 00%
100. 00% ‘
80. 00% /
60. 00%
40. 00%

20. 00% st

=]
‘EL'L
i} “::
P
b
{;%
L
L g 4
1 =
Z
4]
Y
- \%2-

0. 00%

-20. 00%

2015-05-06
2015-08-30
2016-04-18
2017-04-01
2017-07-26
2018-07-09
2019-02-26
| 2019-06-22
2020-06-04
2020-09-30

2014-09-16
2015-01-10
2015-12-24
2016-08-12
2016-12-06
2017-11-19
2018-03-15
2018-11-02
k|2019-10-16

|—i[iﬁéﬁﬁﬁﬂkﬂx’}?—féiiﬁ%{ﬁi‘%&% —CREFRITWRRR Tl Sl 3

— 2020-02-09

B ARESECHNA (LAY AH (201449 A 16 AL 6 ANH, BEOLEHRN&IE”

fic & L 755 A R E -
§4 BEAMRE
4.1 RE&ELHE (HELSLH/NH) FHN
EAREEHIFEELFHIIR | iF5 M .
: R ]
BE LY Temem [wmam| e o
FEEE. [, 2. EERE T,
FHIRMY S5 B M s AE R P 3 4 L B A%
MAMVZE . 2007 424 2009 FEATHRE H 4
i%ﬂ,$%$MZw0¢5H20 B 10 4 #if Chip) ARRAF . 2009 429 A
e s H NICHRE RS, Pl AHIT. B 94T
A HTIT . A, 2020 4E 5 H 20 H
BN E MRAT I I ZE I S 4
ZH,

Ee 1 B E R
WU E 1R A 3
2. AFEERE e, HOARIREM” A BAE I 250 HE R 2 5] eSO E OIS AE H YA RS
H 391

3+ EZF ML SGE TR 2 GIEZR AL B

A, HOCATIBHE)” NEESEES R, L CEBE Y i A w

TR BLINE) HIHGIE -

4. 1. 1 BIARFRAEAE R E T R LB E 47 RS 7™ 5 150
e WEAMRE IR, ARSI S L EATAE A EA S T R IR (1 L

%470 3k 10 1T




TCW & HRAT SE 2020 4R35 3 AR

4. 2 B AN E AN S EGIZ/E B TS F K3 A

I G E PN AT (hRNRISMERES SR 3 &%) KHAA SRIE A
IER S HEMATE S FRNLAE, AFWEH . BT s NE BAIE F 3 a5, 6™ %
PR R AR L, N B A NSRRI ft . AR B R, AT N, e
BIBERF S RIS & FZAE

4.3 AP ET A

4. 3.1 AP35 ERPAT B

A S BN P TR IR AR . A AR 5 U Ak R IR . BT, 25
o, WRE DL G ARSI T AL R, 80T )&% m L, WHR A G A7 Nk AT H AT, &
FURI S S AR SR R A 12, A T30 53 il B PR T RSB

TR S, BATRE T ARG N AR RE TR A SEMERNEED T (HN. 3
HWR 5 HR) [FEEkH RS2 F—iE 5 P4 L2 A Em R WHER) 5o, RISHmN
P B ISP M 22 . MR 95% (5 (X i) R PIM 2 R 00 T BRI . RIS 5 ik
He S T AT LR 6 0T, SRR T A2 /E BRI RS R I AT e . ARSI, SRR BUME Rt
5 Z A7 AE A 2 Fanik A Ol o

ST RIAZE S, RAVRE S 5%, T HBREHT T 5a00, KRR
o

LRATI S, AAREHATHGIE I SRR ASE KT, PERHUT T AT
G, AR T SR A G RSN, AR A5 5 i EE RS .

;

=]

4.3.2 RERZ BT AN EHHHA

AR N, ARG AR MRS 5 DL

AIEN, KRR A ERAE S SHZ G AIT5E0 R H R A5 5 S8 R I8 5
B AZIESE 2 H SRR 5RO 1 SR A G BRI B Hn 5 bl & R BRI 5, %
EL B NIIUE BT TR, REBSBON A2 5 FIA 2 401k 1 2 S 479

4. 4 /EMNES R IR T AR5

SRR A RIS LA B, E AR BAT. 8 A A Sl 2 A A b K
0. 5% BEHEAENEREGEEIE, 1-8 B, S H DRI L T e Se ot as iy BkH i ¢
IE, T 52 B 1 Bt iR A

=FEhigED FiT. MBEE, =Z% FiraE Bk 7. 82%, wuEmds ik 7. 63%, IR
% 5750 4t 10 7



TCW & HRAT SE 2020 4R35 3 AR

300 35k 10. 17%, H/hicde Bk 8. 19%, BhkAds Bk 5. 60%, "R E K 14. 45%.
=T AR, s — AT e E, ERG 4 T Bk 32. 02%, Y4 9 RS i 26. 56%,
B 4% M B Re s ik 23, 69%; @[S T 8. 03%, B EETEL 3. 05%, tHEN T B 2. 06%. [

BEs R E T TAT LR 258 70 4L

AT R TR RE . MR A XU 277 . = R AR < E BT 1 A ISR 2
77 BN T RTRRIRIRIE . JGREER . ARG =R AR FE MU 300 FIELBEE .

4.5 MEHNESKL SR

BEAR G WIRA I SO HUEDY 1. 655 70; ARG IR G M BUFERS K0 18. 38%, k4T

ELAR B SR R 11, 42%.

4. 6 MEBHINEESTA ANBEE & T E TG 3
o

§ 5 BRAESHE

5. 1 IREMAREER~AGHEMR

Brs i H e o)

R R B ] o)

1| Bas s 1,518, 541, 910. 18

88. 32

Horp, pRZE 1,518, 541, 910. 18

88. 32

BB -

[ 5 WAL 2 5 B -

Hr: fiidz -

B SCRFIESR -

[ -

<SRRI A AR -

TN B R -

Forpre SKWr IRl (0 SN 3R B < 5%
Fz

RATHEFAE H A e it 199, 730, 562. 35

11. 62

HAth w2 r= 1, 058, 698. 01

0.06

&1t 1,719,331, 170. 54

100. 00

5. 2 MG HIRBAT WA KM R ERRHE
5.2. 1 MEBIRBATRABARERZHE

(NE] GResl NRME G

LG T HRHE
Bl (%)

Fo6m 3 101




TCW & HRAT SE 2020 4R35 3 AR

TN VSN N NN 4 - -
BRIk 23, 062, 512. 00| 1.34
C [HlEk 1, 352, 895, 172. 10 78.87
D |H. #T7 B KA AR R
ll_[& | _
E &5 5,758, 131. 12 .34
F R AEE 160, 522. 75 0.01
G sk, g mENL - -
H o |[fFEE Dol - -
I (&AL A S B AR IR S 36, 536, 256. 67 2.13
J o |ERlk - -
K [F5Hbr= - -
L [P SRR 45 iR 55l - -
M [RHER TR AR R S5 8, 540, 883. 40 .50
N PKFIS IREEFNA et A H 79, 187, 367. 90 4. 62
0 BRI B AHARIRS L - -
g ] - -
Q | BAEMASTAE 12, 401, 064. 24 0.72
R [t BRI R - -
S %A - -
it 1,518, 541, 910. 18 88. 53
5. 2. 2 MEHIRIAT WA RHE B ER TR ERTAS
TE: AREARE AR LR BRI,
5. 3 MEHIRIZA AE HE ST =3 E B K/ HEF R BT+ 2 IR 28 B B 40
e | mEAE | REsR | KR G aﬁmﬁ<ﬁ>£%ﬁﬁgfﬁww
1 300750 TR AR 520, 034/108, 791, 112. 80 6. 34
2 002594 EL 7 e 886, 300103, 023, 512. 00 6.01
3 002050 e 3, 589, 600| 79, 689, 120. 00 4. 65
4 300124 CNEA 1,267,712 73, 400, 524. 80 4.28
5 300014 fe. 4R 1, 420, 337| 70, 306, 681. 50 4.10
6 600885 R 1,398, 209 63, 884, 169. 21 3.72
7 300207 JRHE 3% 2, 254, 100| 61, 063, 569. 00 3. 56
8 603568 LR 2, 730, 560| 60, 290, 764. 80 3.51
9 002460 R 945, 844| 51, 255, 286. 36 2.99
10 600741 HBIRIR 1, 868, 623| 46, 528, 712. 70 2.71

5. 4 WMEHARZBIF M RPRARHEAE
Vs ARG R R R AR

BT 101




TCW & HRAT SE 2020 4R35 3 AR

5.5 M HRIL A RME GRS 3B B /MR R BT T4 SR 27 B3 B 40
T AIEEAR AR BT

5. 6 MEHARIE A RHE G2 F ™ 1#E LA R/ HEF R RT 42 B SCRRER IR
B2
T AT GAR T WA RRFAT B SRR SR -

5. T MEWIRE A RIHE HESF - #ELLHIR/DHEFRRT LA R ER B H
I AREARENIRARFFA St /B

5. 8 W HHIRIL A FE o & T 5E EL B R/ N O B TL48 AGIE B 3% A 40
T AIEEAMRE WIRARFFABGLE.

5.9 MEWIRFE ST R KBTI 5 18 0L it

e R IR A R GRS 6.

5. 10 R EHIRAZ S HH I H G R 5 F oL i 9
e RS HIARAE ST E G .

5. 11 #EHSIRE ME

5.11. 1 RSB E TR IEFKIRAT EEEHRE WO ER T REE, )
EREmE T —FEAZBATTER. LB

T 7 J A AR R S BT T A4 MRS A RAT AR B o BIE M 2 R HLIR LA RS 58 5) I aT
KA, e gl H AT — A 2B ATHETT. TS L.

5.11.2 ZREHRE W+ BIRERTE HES & FIME N FIEREE
AT GBI A4 ISR A i B TR P R ISR P

5. 11. 3 HABTE P HI AR

5 e e )

)
d

T HARESE 309, 040. 78

MR 775 5K 152, 928. 88

YA -

INreil)s) 20, 265. 85

A R D 3K 576, 462. 50

oAb NG _

R -

QO[O |O1 WD |+~

HoAt -




TCW & HRAT SE 2020 4R35 3 AR

9 |&it | 1,058, 698. 01
5. 11. 4 &5 BRFEE KA T BB AT & #ef 35 B9 40
e AERESARE R KA HHFRE.
5. 11. 5 &5 AR BT+ 48 B = A 7RI 52 PR IF AL ) Ui BH
e AREEG AR WK AT+ 44 B S RAEAETE 52 PR 1150 o
§ 6 FHAEEMHEZS
AL

T ST < 0 A A L,

218, 407, 833. 72

i T Y300 1) i < H D

146, 729, 862. 65

ek ST 1 < B [ 450

328, 825, 683. 75

ﬁ%%%@%éﬁ“ﬁﬂ%ﬁ(ﬁﬁﬁ
/I\u\ “_» iﬁﬁ”)

T IR <y L 0 1,

036, 312, 012. 62

T BRSO BN A B[R] 0 B e E A

§7 BEEFEANCHEARSHRFESHEIL
P ACHS WIS A RS VR A

§8 I EE RRNMMEESFR

E: o
§9 HEXMHFHEFR
9.1 HEXHEF
1o ot FEE U 2o v TR B R e U AR 540 o S S 1
2. CLAERAT I ER R R R EIEEEH)
v TR B FRARAT L I B AE S5 7 3 AT )

4. HEEE NG BHEALIE . EDL R,

Foom 3 o101



TCW & HRAT SE 2020 4R35 3 AR

5+ R HIATEA & ORAT M B SR R UE S BB AR AR e P B3R 1 2% T 7 5
6 R IR 2 R AR A SO

9. 2 FAICH &
FHTE M 99 SEEERAR 20 B ICIRE RS T AE IRA T

9.3 AR
WA ARG E I NINAR R TR &, B 348 P ML www. 99fund. com £ [,
WA PRFT RS TN RSSO HIE: 400-888-9918 A FHIRE B .

LHEESEHEBRMARAF
2020 42 10 H 28 H

o100 & 10 51



