ERNXEREEFREES
2019 58 2 FEM &
2019 £ 6 H 30 H

b

BHEN. FREGEHARAF
EN: PEEBRRITRO AR A
EHEY:. —O—FELtH+tEH

o

&
&1t
s
SPr

o

I



.\

G YA G TNE SR 4 ( “ARFEE” )
2019 455 2 R4S
] A s BT 2 R Y B k)

AI G FARIE R (IEZR S RB) (TESRIAR KB D 28 104 FATBIRGIES
PR RS IS E e ([HERS D AT AR 2 A AT AR A G 477 sAVF,
IRARRFER AT S LA BRI E AL, R EIEA R EE S 3R s,
IRIFAR N VR AS T G238 S AR AT 5 RE $ B8 3 BB F

A A 1 SR AT A I 5 A

=

FEFEARE PR R i3k &, BRI EDNEIR G RN IR R e oh, Al S & RN
IR 2] R AR i e R e

HERE (Fi) AIRAH
AR
—O—LELHA+EH



TR AR S RIE SR B & 2019 E5F 2 TR

8 EERR

e B NI TE S 4 JOE S IRIEA TR TR R BT 3 1% 3V R IR B K
I, TR AR AERR IR T8 B AR AE AN ) K ST AT

FGFEE N E BRAT IR A IR A A RIS AR S RME, T 2019 £ 7 1 15 HE#
TR PSS AEAR . IHERIIA R A SR EFENE, RIEEZ NSRRI E.
e M ROA B B

G R E LSS F . SRR ST SR B S R 5™, (EAPRIERE & — €
&A.

F BRI SUFARRIARKERI . 5 0H XK, 5 AEAF AR08 R aT A2 B
AFEEWHF R

AAR A I 55 SRR I

AR EWIE 2019 F 4 1 HigxE 6 H 30 Hik.



B ARG RIS R I 4 2019 E58 2 Y

® EHe™ MR

B4 fRIAR HEDUERE
AN 519908
& G AR 519908
FLRITF

20134 A 12 H

0 I AC T A7 A

463,885,862.33 11

FVIRERZ G ), Y290 B 25 A 1 v i 2 35 AL

BB Hx 2, B EhEZ TSR R BER, 14l
RGP AW, FraRiE.
AT G WA . BOREH . B TiE S 1
LRt ot, T FMTTIN AL, BT RCE, &
e LS SRR S oedlih & SN T RN AT M iU E g g = A 17 D
FrBfi o % ST RS R AR AE AR X AR AL, &R T B A
ES
I GBI HE A IR 300 FEH<70%+ i [E i
b & ek i

FE#>30%.

JRRSE A 2 45 ik

ARG NRGHEE, KRS TrRe S imig
S, MTIREEE, RTREENRL. e i dh .

HEEHAN GG E AR AR
HEFEN Hh TS AR AT e A PR 22 W)

8 FEMF I MESIFERI

3.1 EEWSS4RR

Bfr: ANRMo

T E 551

73]

(2019 4% 4 H 1 H-2019 4E 6 A 30 H)




HE DR G RNIESF P IR & 2019 4E 5 2 TR

1A EL eI R -1,371,439.85
2. A IR -66,859,084.61
SIALT- 3435 4 1y BHAS A ) -0.1443
AR FEE T A 726,847,061.64
5. A KL 4y A 1.567

T OFTR IS SRR AN BIEFREA NN B 5 F 8 3 02, T N3 S Sebrili
TR A EAR T s

(A L S IR 2 i S AR R SO RS 2 L HARN O & A e AR B as )
FERAH R B FH R ARET, A IRNE A ] O SER R in B 2 fetir B 2R 3l i
3.2 HpiERI
3.2.1 AR WIE S AU A I KR LIS R L St H B R v 28 4 1 LR

NZ5{= %%
HEEK | gt
B K FEEN 2
Bt ThrEz | R O-G @-@
O bRt 2
@ E<E))
@
HE=1MH -8.20% 1.40% -0.48% 1.07% -7.72% 0.33%

3.2.2 HEGHMDORE S Rt E K A2 5) S H 5 RN St LR a8 3R A B 1 LR
HF MAERA MR T &
R G 3 5 57 H A R RS a6 1 sk Foxf LA
(2013 4 4 A 12 [1% 2019 4F 6 H 30 H)



R IR A R BB R 6 2019 S5 2 T4,

180.00%

150.00%

120.00%

90.00%

60.00%

30.00%

0.00% : : : :

-30.00%
2013-4-12 2014-7-12 2015-10-12 2017-1-12 2018-4-12

— HEXERE  — UARE R

TE: H 20134 4 12 HiE2, i QYRR eI S A F) BT TR (R
REMIEZFRRESEEER) ER.

4.1 FE ST (RS L TH/NH) A

ws . FEAFESE N FESZ IR HEZE MLk A "
ings |
FEHR H 4] BSAT H I

JEE K2 MBA, B AT
FREEILEZ D)
H, 2RISR
1A, R E A
KU A GBI TR

AFE 4 PR w0 45 568 11 48
M54 FHZE, 2006 4F 8 Hn
255N N TG P A R
FHEE | A&l 2013-04-12 - 24 4 NE], AT SRS
¥z L BT
. ZH, MR
=yl eI (2009

1 H 1 HE 2012
1 H 12 HIEED.
MARUE TR 4 BT B 4
&2 (2007 46 H
12 HE 20134 4 H




TR AR S RIE SR B & 2019 E5F 2 TR

11 H#mED ., 5 &
ARG BUE S
nReERsaH
(2009 4£ 12 f 18 H
# 201549 H 1 H
EIPNEESY =N v Al
iR A ok A
(20159 H1H=E
2017 £ 5 A 2 HN
EIDNEC S =N SR 144

ik 77 % B &
(QDII) %4 43
(2016 4 1 H 20 H
% 20184£10 11 H
AN &5,

Ve QEIRAEEE. BRI AR 4 A8 B 0 A B8 A 4 H RS

@UEF M5 SGEMATIE 2 GIEFL M R AR ER IR AR ICRE -
4.2 EHE KR WA P AL S IE AR RN T 15 1 0 P 5

REHIN, ARESEIN ST (RN RITH ERESR R B GE) . (AT SIS
B GIBEE I INE) . GER RSB A T AFLHHER TR GEESEHAH
TR WSS AR 51 SR SEAE MRS &, AFWMSLEH. B
BTt 224 i U0 SR ) BN E P B G e 7=, 7 7™ A JE b B 0t ARG (R iRt L, A S AE
ANHERE KRN, B REEREESHHRA NPT M.
4.3 AV G E W
4.3.1 N3 5 I FE AT I 15

RGN — BN PRI R R B BT B S AN A, 1 5 e 77 % S0 S A L1 | A
TR, i RGN LAy AE S I AR 5 A AT o RN, AL R RS AT
T CEHH RIS I A AFZ 50 TR M (R RSB A R AT 5
FEY IRLE o
4.3.2 FHAEGAT NI LI

ek WP R R INA T S ATAE SR AT N 6

WA AN, A I R ARIE S 1022 5 Fir AFF e A H R 1R85 FRAE B0 1 LU 58 &) &
I ZIES 2 H A & 5%I 1 .



HE DR G RNIESF P IR & 2019 4E 5 2 TR

4.4 it Y A k<5 % BT SRS ALY SR L 1 B
4.4.1 55 ) N FE B AR B SR A s A 2 A

2019 FFEE S, REMMEETE. 4 H ), BiEREEes I 3288 A A1 HAIM
G Bk IR AL 30%. HEANZZFEE, MTRIKIEER, WiHaRE%E. HE,
BUA R TAE S B0 — 2= BB U E 0P sk 42 7%, AN 5 i, TER 5k
I T HEL I WA G K U RIS 1, BT R VA . LR, §i
RIVELF HIRHER R W2 8, PR BN SHIR T U R B E . i Bt e dk s dk
HTEH SRR A SR L.

AREE AL T ZR IR B PRAIS 1 R SR AR BT LA, 0 [ml s 1R SR T A K R AR TR R,
AFEGH P RO AR A B S K Sk b, FRATGR SR R | R B ANk
P, MXE L AT BE 52 23 T 25T W [T+ 7047 AT AR R, 38 7 ARARAT Sl v ) 3 A
N, JRRLE R B Sk AR b A
4.4.2 e I F e LS I

HE 2019 6 A 30 H, AE S HURHE N 1.567 JT, AR & 050158 1 K 2% 4-8.20%,
[ TP 25 L 5 HE G 1K 22 0-0.48%

4.5 it N FE G A NS 4 55 77 1 U Ul

TR I AT G H IS — A A H RS A A N A — A3 AN a5

FPAHEAST LT eI R .

S REAEWME
5.1 & IAREES B4 A 150
534 M A B
Jr'5 TiH &H(TT)
11(%)
1 TS e 653,331,636.84 88.31
Hore B2 653,331,636.84 88.31
2 Ii] 5 Wi 2 F3E 30,009,000.00 4.06
Hr: iz 30,009,000.00 4.06
B SCRRUESR
3 DRI LS aAy




T ARG RNE SRR I 4 2019 4R35 2 TFEH,
4 | GRLATAE MR . )
5 | EANREEHE . )
Forpre 2= a0 1 SE R
ST ' '
6 BAT MG E S &A1t 54,841,452.22 7.41
7| HAd &I 1,598,467.76 0.22
8 | AiF 739,780,556.82 100.00
5.2 R IIARILAT o KRR A &
5.2.1 RS HIRFAT L R B SRR B A &
o Ee A oy | AT AR
(%)
AR AR B il - )
B R 18,474,803.21 2.54
C |l 195,102,262.47 26.84
D [HJ1. 1. B SOKA R R 49,420,994.70 6.80
E |25k 29,012,232.00 3.99
F R AME & - -
G b N g 2y SR a4 26,966,396.00 3.71
H sl - -
| |5 EAE. BAAE BRI RS 51,459,388.76 7.08
J Rl 192,977,771.30 26.55
K |Hs=lk 75,790,800.60, 10.43
L RS FIR 55 IR 25 7,043,635.00 0.97
M RFEEI TR AR RS - )
N KRl PREEANA It 7,083,352.80 0.97
O |BERMRS . BHEAILALRS L - -
P |#H - -
Q |TAERIMLTAE - -
R |30t RE MG R - -
S |ga - -
&t 653,331,636.84 89.89




B MARTR A TUE SR 3 4 2019 4E50 2 R4S

5.3 A WIARAL 2 FOHME o5 F B B 3B B /N HE PP B AT 44 i SR 350 B W Al

B i 3 4 P
Fa | B % 22 44 75 B () N RME(OR)

fE EEA1(95)
1 600116 =k 7K F 5,337,735 42,595,125.30 5.86
2 000002 JiEFA 1,200,000 33,372,000.00 4.59
3 601336 HTAELRES: 595,993 32,797,494.79 451
4 600837 HHBIESS 2,066,200 29,319,378.00 4.03
5 600867 BUARE 1,821,115 28,045,171.00 3.86
6 601688 TR 1,235,700 27,580,824.00 3.79
7 002373 TR 1,601,700 27,389,070.00 3.77
8 000915 iyt 1,335,300 27,306,885.00 3.76
9 000001 P ARAT 1,969,400 27,138,332.00 3.73
10 600048 LR T b = 2,122,900 27,088,204.00 3.73

5.4 &KL ARG RS
B o7 3L 4 W R
Fs 55 hh A A RMEQOL)

EERIED)
1 H XK i - -
2 AT B P - -
3 SR 30,009,000.00 4.13
Hor: BURMES R 30,009,000.00 4.13
4 oAb - -
5 Al 5 B R E 27 - -
6 R A S 4 - -
7 DE NGRS P - -
8 [ b A7 - -
9 HoAh - -
10 it 30,009,000.00 4.13

5.5 5 WKL SO E b5 3645 7= 18 EL ) R/ INEE R B BT T 42 fi 5 5 s B 41
3 e A IR E
75 GG i 4 FR & (5K) AR E(OL)

EERE))
180209 18 [EJT 09 300,000 30,009,000.00 4.13
2 - - - - -




HE DR G RNIESF P IR & 2019 4E 5 2 TR

3

4

5

5.6 I WIAAL 2 FOHME o 2 5 UE AR L R/ INHEFP R R4 B2 7 SCRFIE SR 5 5E W 40
AHe G AR AR R T A 5™ SCRFIESS
5.7 A WIARAL 2 SO o 2 5 U8B L /N HE R R T 44 Bt < R P 9S24
AREEAREMRAFARER.
5.8 i ARG 22 SO o 28 8 B 7 1 L9 K/ INHE e R AT 144 BGIE £ 55 W 40
ARF A AR AR FFABULE.
5.9 5 IR A KL G BT AR I BT 52 5 5 00 Ui
5.9.1 i i IR AR S B B A BB i 00 S Rp G A 45 o D 4
ARFE AR T IR T AR I B %
5.9.2 AL G HBUB AR ST R BUR
ARSI AR IR T AR I B %
5.10 i AR AN G A3 B ) B B 552 5 1 L 1
5.10.1 A1 ) B # LU
AT AR AR TE U S 5
5.10.2 75 HIARASE G HEBT 10 [H U9 BT 45 O A7 28 B 4
AT AR IR TE U S 5
5.10.3 A1 G B B PO
AR He AR IR TE U 5L 5
5.11 BB A A4k i BE
5.11.1 AFEGAL B A AT A4 UETR R AT AR, P ARAT et A BR 2 =) BUAE 3 i G 1) F1
—EENZBE T TAIFETT . ARSI DL ARG FIR EAORAT IR SGIE SR IO BEBT T
FEFP A S A ORIE AR S 2k & 5 TR I K
5.11.2 FEE BB AT 144 S A 2 2[RI E ) 46 I ISR

5.11.3 HAR T =R il

Fr5 FFK E (1)

1 AR S 359,579.37

2 ISCIE S Sk




HE DR G RNIESF P IR & 2019 4E 5 2 TR

3 ISR

4 ML @RS 987,487.47
5 JHA HR 33,022.92
6 Hopth RESTER 218,378.00
7 e 2 H

8 oAt

9 At 1,598,467.76

5.11.4 # 5 WA R A IO AL T H O I T #48 fio WA A

AT G AR AR R 35 AT Ak T F O ) AT R 40 555
5.11.5 75 A B 4% IREE2 A7 A2 U3 52 BRAF DL (R B

AT AR AR B+ 44 B A AR TE SZ PRI D -
5.11.6 BEBTH G R 35 FRAEE A He A SO Hiak A 2>

el LR TN 9] AP S P Y ey NI RS R= 7 2l 11 s v e 2 G =P

& FIXEEH L)
AL
AAR 5 BT 4 3 AL A 452,747,963.16
A A 4 5 R A7 i 31,107,087.31
s AR SR B ] 3 19,969,188.14
et B SR B B i A
AR A TR JE 4 3 L 463,885,862.33

§ ESEENCZHBEAReRRFEERHI
7.0 H B NFH AL S B HE
AT A I BB A 145 V5 e AT AL
7.2 HE4 I NIE PR R4 V8 A8 AR 450 55 1 4

ARSI AR WITo A & BN BT R e B A e 1 Ol

10



TR AR S RIE SR B & 2019 E5F 2 TR

8 MR EHE PR M EERFR
8.1 it A P B R AT B U A LU A9 ik B SRR T 200 (K11 1

AT AR W P R IR — PR A e A L)k B B L 2006111 15«
8.2 FUMAIHE R & PRI HoAh 245 2

T R 0T P i 11 2 2 0

2019 4= 5 H 9 H A HRE B4 A 3 IR A W) D6 TR BV 38 16 b B 45 5 7 31 9 41 ik
FUORS LR RGOS A

2019 4= 5 H 9 H AR E B4 3 IR A W DG T T /0 iU 60 K o R AR
A PRA R AREIA I A .

2019 4F 5 H 13 H KA He 5 4 B BRAT BR 20 W) 5K T 1 308 73 I X < A 5 S 8 6 3
A BR 2> = 38 5 52 0 R Lk 25 1 A i

2019 4 6 H 4 H AR E B4 HA IR A R DG TR 3 KB 588 % 1 F 15 B 58
BHIRE SR A .

2. HAbAH S B

EIEGERAR AR ML T 1998 44 H 9 H, &% b E1E b 2 #E sl or 1) g 4
WRESEIAR L —. ARSMMREIL, Eduat. B WL B Eat. B M
i BEE S AT, EEE. W RBRETAR . AFREHeERESEEA. 5
AN AFESIEEE A Bt QDN LS H A, Bi e H ETF B EHA L B H N
VR ETF EEE A, BN S FHESHNESERN ., FHEATZIREESR
TEAYI . E SIS E SRR RS AR A SFR S AR . HHASE FOF JE44
BN EMATFREHARESE A BN E it H il ETF RS HA, LR ER
WA R SRBTEEA, BT AR EH RQFIN S FH . FEES R
SR RS E AR 2 —.

R G RN ETF B4 i~ MR KIS E AR 2 —, F ETF 488y
MR T EEMELK, HAlE MEHER FIF 50ETF. HE IR 300ETF. £HE MSCI + [H
A I bro@ ETF. A ETF, SR HSETEE ETF. R 04 225ETF. 4 E FiiE
500ETF. 5 H/MR ETF. FEE AR ETF. 25 FifEdeds ETF, 425 Ak Py )1 E 2 ETF.
e RIEHT R ETR. HETH 9 ETR. R R GRl ETF. BRE 2 ETF, £ E A% ETF.
R AIK ETF. R RET M ETF LKAEE 3-5 A n] 415 F 5 ETF, WIS T

I

11



TR AR S RIE SR B & 2019 E5F 2 TR

TR IR KRIE BT E. O ME . R AT IAE%L. Smart Beta HEHG . A %
WA IREL AT TR BURAS F R B B0 5e B 7= T 2k

e B4 DR NI BT FT 56, RO TS, Rt AR RAF I R4k, A
PEAATIE R G T PO R S SR ge TR Y, 7ERE S 2 544 (R 2019 4F 6 H 30 H 4K
#), HEMIYEEIRS (QDID 7E“QDII #4:-QDII R &3 E-QDINR G R4 (AR 7
HEFP 9/34; T H RS IR G 1E TR A B - IR P A B R - R P LR 4 (A ) b T 8127
R FHRIR A (H FIER A B -4 2 B ndk &- 2t Uit HbndEa: (JE A ey
8/89; HEE Mt FR (A FIE S EFIF MR S REFFEES (280 (A%
e 1/228; HEE IR 30 AR (A SE)FE 15155 Jik 45 - ST R IUA 5 Tk <R U1 3 O £ 5 Y
Bes (FERMAE) (A2 ~hHEF 10/40; 45 ERE FF G163 -8 PGl
I - TR B R RS (24D (A2 T 7/19; #£E 1iF 50AH
PIEFREL (LOF) (A 28) 7E“MR IR - bR BUR S AL R S -hr il SRR PR Bl R A S (A
2 "HHER 8/29; #E _EAIE S0AH JLIETEEL (LOF) (C ZR)fE“FRifEth MUB 2RI & -HrifE i
BEFRBUR AL RS (AR A2 T 4/11; 4EE BAE 50ETF 7E“fik SRk & - 58 ETF He -
MUBHE B S ETF JE & e 6/61; LB 3 ETF 7R R AE 4R ETF 2417145 %
B2 ETF 54 HEF 3/31; #E K 300ETF BEHA(C 28) 76/ 2 4 25 ETF B4
FUBHR R 52 ETF BB CIE A ZO »rhidlbT 9134,

2 P, v ] ROBE N R RS th A AP H U AUR 102 AT . E T EIE SRR 2 A0 5
TN E R A A ST RS, AR E IS AR PN P A E A, REER
i (004042) Z@3k<2018 FEFEH A FFr A 4342, E /MR ETF (159902) 2
2018 FREFF I BUN &4 543

FER RS TTH, 27, BEESRELE P FRA T, B8 8 R
MRS ARG : (L EEEESHIR SRS FRHAEIESIhAE, &5 B R AT A i)
WK AE G AR R R, RN RG] AT B 05 BAIE, T3 & Fb 5 BBk, A
FPRAL AT HER . EREMIRS, RIPFRR: (2) 5RERERT. HRE, Xt
RIS EAHNIIG S, SRALE ZAEFEM B IRIE, (3) JFRIRM P HARTER 177, “mst
EHIE, BN CFURTETEE), NR R T 2R IR BE AR RS

12



TR AR S RIE SR B & 2019 E5F 2 TR

® ZFEXHFER

9.1 FA MM H=
9.1.1 Hh [ M S A% 4 AR Y () S
9.1.2 (HE MR G MIESF ISR G TR
9.1.3 (HEE MR G INES B HGRE I
9.1.4 i EHE AL
9.1.5 FE g B F ML S5 BEMALIE . B LI
9.1.6 Z&FBE Nk 55 Bk fbAF . B .
9.2 FFJUHE 5

BB SCAF T T e 8 BB S8 NPT
9.3 7[5 J7

BBt ] B S PR SIS NRE P B b s A 0. RS TAR S,
LS T AE A BRI 18] Py AT 4% A5 S 52 1 R e B

B GE AR A
—O— LA +EH

13



