EE B FEEE
2020 555 2 FEHS
2020 ££ 6 F 30 H

HeEHA - EFEASERARAF
HaatE A - EERTI AR A E]
WEZEHH  —O—OFtH = +H



FEHRERERNEREE ( "FEE")
2020 £F55 2 FEHE
AR AR EE R A ER

AEBRMEEE (GEFFIHEMRE]) (T B2RFSHRMRE ) 55 104 (REGBERES
MIEEGBEEZEY ((EE%E ) 227 - SRR UGRHE AT HEE SGEE

IRAREREBIA R SRR SR S LRI B IR - IL A AR E ST AR &
IR ERE PA B 8 SRy E e E B & A

AHEeHRAE H BRI ] R E 0

FER TS THTHE AR - PREEE [MEE R E B b - Hth RS SRS
pon] R EIE R A EREE

EHEE (F8) ARA
HFHEAE
—O_OFtH_+H



8 [l A A 2020 FER 2 FEHE

8 EERR

ESEE NVESG N ERREAREFEERA R RECHE - BB MR A s E R
o A EEN: - RS B MR IR (E R S AT

FaatE AT EERITIRIAIR A SR AR S S FIE - 7Y 2020 527 H 16 HEHZ 7 A
HE PR  FERENREH A WMEENE - RGN SN AR R - 3R
PEBR A e A -

EeEH/KGERE G - SR FEAEENERNESEE B RS —E
BIA -

ESHBERGI A REHARARIR - RE AR - &S & AR AT AR
AR A BRI -

At P ERIRALEEST

A fIH 2020 £ 4 H 1 HEE 6 H 30 H Ik -



8 [l A A 2020 FER 2 FEHE

& FHFFE M

H i FEHEHRS

B T 002001

R oS 002001 ( Fifli) 002002 ( #4ii)

EeiEE)T= FLLTAIBA

HeaREERH 200349 H5H

s BR B (i B4 %E 7,556,287,322.12 {33

& B fERReESEEIRL  BREFEEEHEHR -
EHEABTTISES: » GEECE RS S SE THMNE

r— il > et EA A (B (E VRS S fE A e L e T
& e e E ERANAIR NERESEE
2 e (AR O] -

I B A IORRAE R SR (B HAEE Ry [EHH— A E I
RIS o

T ARSI A AR SRR SE - KR
PTG TR B = A o B (AR AR -

FaEHA EERSEHARAHE

HaitE A SR TR 1 AR A E

8 ETEMBHERNESFERR

3.1 FHBHERE

B - ARET

HREHA
TS E
(2020 4E 4 A 1 H-2020 46 H 30 H)
W NCE TR =gi ]l g 385,735,062.48
2 AMAFE 2,229,997,181.37

3. JufE PRk (i BASHIA

0.2947




8 [l A A 2020 FER 2 FEHE

4 AR F & FE 12,351,377,365.30
S5.HARFE SR FE 1.635

E - OFT RS E IR IR B A NGB A SRS IRE A 5T A B AR EIRIL
w KPR YIS

QAME ER s A AR BB AR & A eEEE )
FIFRAHRBE FHRHVERE - AR A AHE EIR S I AR A R E EEE LS -
3.2 B FERM
3.2.1 A HAR < (SR FE I R R LB R R L e i R A LR

-~ . N SELELER
B HEN R | ELELLE o
FRHENE R o o FAEYT G
P& EZ WpEAETE | BB - O-® @-@
RO A
@ EE))
@
B\E={EH 21.55% 0.72% 0.37% 0.00% 21.18% 0.72%
A 7E H 15.86% 1.14% 0.75% 0.00% 15.11% 1.14%
A 21.88% 0.91% 1.50% 0.00% 20.38% 0.91%
WA= 42.92% 1.02% 4.50% 0.00% 38.42% 1.02%
WAL 57.84% 0.94% 7.62% 0.00% 50.22% 0.94%
BHEEEFE 1,383.83
1.01% 41.42% 00% | 1,342.41% 1.01%
TS % 01% () 0.00% .3 () 01%

3.2.2 BAE A R & Rt/ #HE M R E S L H SRR A bR g R Ehy
tbd
HEH Ol A RS
Fat AN RARBER AL R Y R I SR S T ]
(200349 H 5 H% 2020 £ 6 H 30 H)



8 [l A A 2020 FER 2 FEHE

1500.00%

1200.00%

900.00%

600.00%
300.00% A/
0.00% [e===

-300.00%
2003-9-5  2006-5-5 2009-1-5 2011-9-5 2014-5-5 2017-1-5 2019-9-5

— L BEREE e 14217453 -%: 1§~ F

S EEARE

4.1 BB (oA N R

AR GRS R e e
| R BT S|
{EH H I e A B

PSR S e
B - B{ERHERE
BEARAE ~ HrEE
HEEHR AR
HIFFE RS - 2007 £F
10 AnAZEE &5
EHARAE > BE

A
iif T E ~ Re&Hp)
NESSS A =
o B AR > 3
BEEbg | 468~ | 2014-05-28 ] 14 4% H &i %%;;E;
A ARG HEEFINE
[on P
Lz FE R4 (2016

F 4 H 8 HE 2017
8 H 29 HEIRD)
HEEITRERREM
o F A AR gAY
(20183 HT7H
2201977 29 H
A ) 5 -

3
i
i
Pt
B ot
k> K

TrREERE L - 2013

2019-08-15 - 7 o
¥ F 8 AMAFEERSE

=B

=




8 [l A A 2020 FER 2 FEHE

sz EHARAE > G{E
ot E ~ fRREEDE)
H - R o

E O EFERE I ~ B E DR AR S E A S ML ERAIE R 0 PEE -
SRR R TER G GEREECEANREREHINE) AVHBISE -
4.2 B N\ EIHN AR S F A TS AR

WEN > AR EHENERET (T AR SR EESE)  (AFZESS
REESEFEHINE)  (EFREEASEEAF NP SHEIEERR) (EEEH AT
FRIEICE ~ TR EIIEN R SR ERER) FAEENNESGE > A543 EEH - B
FR - ZEERREAVEENEAESEE - ERBZEFRE RV L RS
ANFKRE AN - RAEEESDERFE AN ZATTE -

4.3 VR GBI
4.3.1 NP GHIERE T

AESEHAN—EAPFEAE MEENFTAESMAES  HIEBis T e R R
AL > I S T 5 U S IRE BB IERISC S A PR T « SN AL SRS T
T (BHREESEHAF N PR EGHEIRERER) M (FEEESEEARA T AP 5]
&) HIRE -

4.3.2 FEZ BT RV

HESHN RS A RS FERE TR

HETHN > RIS RATLEHI R Z AT A B E[R H R R 5 5 Ay VN RS o i
MRS E H R S%HYEL ©
4.4 FHETANE S AR A RIS NSRRI
4.4.1 HrE N R R RIS R E 34T

2020 FFJE - AHG IR IE SRR IR T R - RS BIEUF R DSR2
SR AR - BRI BRI E I ECRIER T > TG MBELGE - a8 - NS EH
{EETHIHB RN HESD TRV ERE RS -

BESARE R T IH RS EIRG TR THI T 88 - f£2BIBUR LA HIRIR T E
EWSEURIBHUZ D S HBIHE T > SSERRE T RP 4 GH - GUiTEE vafe 8 6 H W) Seal I Suf s
FEESHEEON SRR T P SO E 2 A 6 H M) - SREIRIER ~ PUBlElE SRS TET 1 KB
ERTEIN > TS AFTEER -



HEF B AITE RS 2020 55 2 FEHE

BT B ERIE S R - R THRERFET I A AR E 2 FBOREH
Ve ARG o HEB) T ESOEEAIT IR > BATS S T T IEE SE -

BRI T AR LSBT BRISE R L &5 b (AR R T mA B E T
RS BTRE B SRR E) - (MR IR S BRI TS RRIG TRIIAOE (B ék - RIliHyE
TEZ BT RABRIE S 50 508 - SRESFTRGARN - BILER > BEETEE
rEtEE LY o B L 2RSS

AN - AR T EINF TR  NBIOERE > ME RS TR - RIE - A
BB Nl £ ROE & ~ B2 S ~ I RFFEMSIVER B E - ERETENE - &
» Elm RS SR S DU RIS IR RS A EHIR -

2 P N FR SR AR R

#2020 -6 H 30 H » AF = (nBUF{E Fy 1.635 70 A I8+ {E W RR Ry 21.55%
[EISHSR AR LB R R By 0.37% -

4.5 FEIHNE A ANBEE S & HETHES

FRESHA > Ak R R - TIE A R B Rr A ABE A M O N E A&
FEFEEN A TEITHVER -

m

B

.:;

& KEHERSE
5.1 WERESEEAGHER
A SHEERENILL
Frok THH EHACT)
$11(%)
1 T & 7,498,952,037.08 60.24
Bt B S 7,498,952,037.08 60.24
2 [ E U A T 3,251,641,672.72 26.12
Bt {27 3,251,641,672.72 26.12
B2
3 | BEEE
4 | ERLTASRYE
5 BARESRERE 844,457,332.23 6.78
Hr e HEr=E i E AR




8 [l A A 2020 FER 2 FEHE

SRLEE
6 | RITERAGEREHE AT 659,370,741.35 5.30
7 | Hi&IHEEE 193,865,556.88 1.56
8 | &E 12,448,287,340.26 100.00

5.2 WA TSR R RS

5.2.1 EMIARI TR BRI ER &GRS

(G2 B FEEED

e T8R! ANfEE (o)
(%)

A B bR B EE - -
B |[PREEE - -
C |Hbgg 5,520,573,487.43 44.70
D |EJ] B~ AR KAEERIGLESE 121,216.00 0.00
E |EEE - -
F ot mEEsE 13,927,117.60 0.11
G [RimiEsy - AR 9,297,030.00 0.08
H  |[[EEfEacE - -

| [EEE - SR E R iR 27,246,699.35 0.22

J R 25,667,334.84 0.21
K |EiEE 580,059,829.64 4.70
L [FHESMpRipgsE 690,360,765.67, 5.59
M BRI FE AR oA %22 16,269,372.00 0.13
N PKFI ~ BRI LR T 2 i -
O |[ERR% - EHEMHEMAREE il -
P EHE - -
Q |EaEftE TIE 615,429,184.55 4.98
R |3t -~ B EHIRsEE - -
S KFa - -
& 7,498,952,037.08 60.71

5.3 AR A REEGESE E FELE IR NI+ A R EE 1 A BHA
B B SR EE S
Frak pEXavi: R ZE AT HE() NfEEGCT)
{EEERI(%)




8 [l A A 2020 FER 2 FEHE

1 000858 B 6,441,431 | 1,102,257,672.72 8.92
2 600519 HINF & 694,174 | 1,015,493,261.12 8.22
3 601888 Hh 4,481,989 690,360,765.67 5.59
4 000333 ENEE 10,333,540 617,842,356.60 5.00
5 300015 ZFRIRR 14,160,239 615,262,384.55 4.98
6 000661 EHEEH 1,399,814 609,339,034.20 4.93
7 600809 MGy 3,843,721 557,339,545.00 451
8 000961 Hh e 36,150,122 321,736,085.80 2.60
9 300760 Jie:Binl=2)e 1,040,854 318,189,067.80 2.58
10 002304 Ry 2,503,421 263,209,683.94 2.13
5.4 S HIRIE E S M ES IS S
5 B SR EE S
Frik (EEsatneti N EEGT)
fEEEB1(%)
1 B % (E 2 766,453,348.80 6.21
2 FATEERE - -
3 ERES 2,114,279,840.00 17.12
Hrp o BeRMEamRE 2,114,279,840.00 17.12
4 B - .
5 B HHRE 75 350,295,000.00 2.84
6 rhHAZEE 20,258,000.00 0.16
7 TR (THRE) 355,483.92 0.00
8 [EZEFE - -
9 A - -
10 =1 3,251,641,672.72 26.33
5.5 #EHARE A nEEGREESE E FEILEI A NP RT LA E S E A
5 o B (R EE T
Frak (ECe v (et = (R) N fEEGT)
{EEERI(%)
1 010107 21 EHfE(T) 6,874,080 | 705,349,348.80 5.71
2 180204 18 [X5d 04 4,700,000 | 493,594,000.00 4.00
3 108902 Bzt 1802 2,500,000 | 251,300,000.00 2.03
4 190308 19 7 08 2,000,000 | 202,520,000.00 1.64
20 g
5 012000474 2,000,000 | 200,040,000.00 1.62
SCP001




8 [l A A 2020 FER 2 FEHE

5.6 FEIAARIZ A REESEEEEFELGI NIRRT B E e s R a4l
AEEEAREIARAR TR R E S5 -
5.7 FEIARIZ A B ESEEEEFHEEL O NPT LA E S & A
AREEAREIIRARFTA RS
5.8 S AL S B EASEE & A HE LB N H A T A e R A
AREEEAREIAARRFF AR -
5.9 FEIIR AR S REHIRAE IR A IE I
5.9.1 HEHIARA RS ERIRAE I G B R 4
AE B A EI AR R B -
5.9.2 AL G AR T EHIIREBUR
AEBAEEIHAR R S -
5.10 & AR A EL R E AR EHN &5 S 1E R B
5.10.1 AR EIEREBUR
AEEE AR EIARER R ERE -
5.10.2 & FIRAE SR AN EEIERE fiEEHH
AEEE AR EIARER R ERE -
5.10.3 AIHEEH SR HE
AR A E AR A B 1R -
5.11 #eELH AT
5111 HEMN » AR RERRIEF T EHRARERNVEDR - REBRALEIEAIRTT
T T R IR AR E BT A S S B H AT — N 2 AFHREE
TR ETHIIETE -
5.11.2 B EHIATTHREEAE R G FIAR e A A B 2R e

5.11.3 HA & ZERERK
FFo% e EHACT)
1 FiifRiEE 1,892,162.01
2 e EE 7 B R 100,995,363.01

3 FEUS A

4 JEULFI S 54,087,945.03




8 [l A A 2020 FER 2 FEHE

5 FEHS FR R 36,890,086.83
6 HAM UG
7 e
8 HA
9 = 193,865,556.88
5.11.4 S5 HAAR R AR SR mT it 5 BH A
B A S S MR A B AR TR (5 2 -
5.11.5 S HR AT R S A AR AU Z PR B LIRS
ARG R EWARFTHEREE TR FEAE BRI
5.11.6 FE4H &R AV E A S R E T 55
HRIUHE L ARRER - I B GETTH M r fe A R = 2 -
& FRRE S BT
Bifr {7

A e S 2 (B AR

7,604,604,471.15

WA SR B2 737,879,714.45
¢ R R S AR O] (A 786,196,863.48
RS R ST EH

R S HHR A 7 4% 7,556,287,322.12

§ ESEENEABRRESREAESEN
7.1 ESEE N FEA SRR

A R S B B A ARSI -
7.2 Fe g N BRI E S IE A S

AEEG AR ER A EE EMER &S REAFSHIEN -

8 PENEE R MERR:
8.1 N B BRI A A (YL G TS0 8 20%H45
ARFEEARHE IR R BRSO L GBS0 20%955 -
8.2 WEHEH SRITEM ER
1~ SN R

10




HEF B AITE RS 2020 55 2 FEHE

2020 £ 4 H 30 HE# Mg E M R E e H I HRTEL A -

2020 £ 6 H 12 H# M E ol e e G R e H L +— LA E -

2 ~ HAAHRA =GR

HEEAGEHAIRAERILN 1998 £ 4 9 1 - B4 P EEEE GHEAERIL AT E 2B
MEEEEHNEZ —  NEREEAEIL > 0~ B0 R0 BED ~ BERT BN B
MEERA T NE  fEEE - ) DERATAE - AR ait et REASEREA - &
MEFEFEEESEHA - ENEM QDI EEEH A - ENEE ETF EEEHA - HNEE
JEAE ETF A EE A - BtNHSEEES DA EEA - BtEAEERaE S
HEEANER - BEXIAB GBI EEEEFRAESR A SR SN E - Bt 5 FOF e
A BitAFEE AT - A ST H 28 ETF ReE B A Eitpsaii g
ETF E&EH O AR EEFREEEE A REESREEHE A BETAFZE RQFII

ESEHA - FEESERFEHREZESEHA G — -

EEHESEHRN ETF A EE BB AIEASEER A2 — » £ ETF AEEHETT
HRR 7 ERVALEs - HATE MEBEEE [5E 50ETF « FEEJEE 300ETF ~ 525 MSCI 1
A BRI ETR 32 igE S00ETRFEE i/ Mvile ETF-JEE AR ETR 225 i i dh ETF
FEE PGB ETF ~ SRS TE ETF » 325 g 5G M5 LR ETF ~ FEEFEEA

THEZTRE BT - EEREFERSR ETF - SEE P IaE<H ETF » 355 EUERAE
& EFr 100ETFJEEDMEr ETF 225 i ETR 3EE B4 4% ETR 25 PG f5a677 A =] ETF
FEH PRI T ETF » FEH g5 B ETF - FEEAIREE ETF - FHEAIRRK ETF ~ F£E
fHE BTF ~ SRR EIEAE ETF « SEREFR H AL 225ETF ~ 325 3-5 s i B E A
ETF ~ FEE R TG ETF MEEE =6 ETR > YIP I T B ERESE - WAEE - T
/NRIFEEL ~ EREEH - 175-15%L - Smart Beta SRS ~ M5 TTISTEE - (SRR - BmiaE
SR Ry TR LA

FEEEE LURARRETIIE A » SR TiHNe » RREEIORBFHEE - )R
BRSO SRR TR > 2020 EAEARE TR (B 2020 526 1
30 HE&EH) » EE R ER(C B A - Tl s A - Tl s A e (AR

(FEAED "hERe 1123 SEERAIES (A BRI ERINES (AR £ @5
AR - AR S (280 (AED "ol 21248 F 6/248 @ FEE B =
A BT (B - E R A G B A R A - e IR A A S (R A (AR
ke 2/345 § FEEERLERHEFAE (B - e IR i i (2 A A - e SR S o\ i

11



HEF B AITE RS 2020 55 2 FEHE

e (28 (ABD PRy 9/22 © FEERIHTAT RSN EE B OB B AR S e R
Bhp- AR R SR - S (AJED) TRk 2/203 F11 10/203 + EEERHY RS

T PR -T2 R R S A A - TMT B SRR T SR e R A 8 (A D) e 1/10
HEFREFR S (A B)E RS- Rl el i e (A D "Ry 5/225 ¢

FHEZRERESH REEAT BN ENAS- BEIENES (KRELTIR 0-95%-+4E
HEZEEERT 30%-60% ) (A %) "rhffpfy 5/490 : FEEEFIES(LOREY R & EE- (R E-
R EAEE(A B o AHRY 6/125: FEERE) GRS (QDIDMFEE R UEE(QDID)
FE“QDII £:4-QDI R & EE-QDI JEEHE: (AR "oy pIfER 4136 A1 7/36 ; FEE P35
AH LOREL SEBREEIREN(C ) I TR A I f e B TR A - R RS F R B SR A
(FEAED e 6/21 - FEEAISEN ETF /2 f e i - 5E ETF BRI ETF
B i 3/78 : FEENE ETF R HEE R4 ETF (£ ke ii a1 ETF -1 5R Rk
52 ETF B rh oy AlHR 7/35 A1 4/35 5 S BT BLRpcHS ETF £ e Sk sE ETF 2
TR ETF B P 5/53  S#EEAIRGR ETF MEEEAIREE ETF £ A -k
5E ETF A RESTE BT ETF A b oy BlIBkR V17 F1 3/17 EE AR ETF B R EEE
VI ETF B A e Ak - B 5 ETF e AL AR e B 2 ETF it (A D) 7
ST AR 161 A1 9/61  HEET BRI H B s ETF Biefe Meoi i -He o ETF Bihe i - T RES
SETE ETF Btk (JE AR "rhiffe 3/28 -
2T ERFREG TR R RN - BERESFRUE 2 e E R BRI SR
T IE T A SR R AR E D FEEASSUEETF BHHERAENE > FEH[
ORGSR SE TR A @ e RIS I B A
R PR 228 EFEAGEBELDE PR R BER - BTRsE P EROERN
PRI AR © (1) FEEESE R Pln Bkt L EIhRE MU G R IR ERIPIRE SR T TR E
b R EBHSEBIER A T (EA] - Rt T (EE Fafdl THRPWERE - (2) B
AT~ hREE TR ~ &R TUN - HamEe A S E > et T E S EENEIEE ¢ (3)
P T NEZRA - #HAFPOAR”  “ARF > LEBY -~ “FREBORAMITEEH > hEF
TRt T SRR bR E B IR RS -

® FHEFE %

9.1 St Hik
1~ G B e AR e RS

12



8 [l A A 2020 FER 2 FEHE

4 EEBERE:
5 EpEE SRR - EFE
6 - Bt B NEB R - BRI -

9.2 {FTh A,
A SN e E B AN SR 508 AHI(ERT -
9.3 ERIJT

REE R A ANEEEEE AN ERT B ERIFE ST - 52 FEER -
B A AE o BRI P HUS A S P AV AR B AR EA

HEEHESEHARAT
—OZOFtHAZ+H

13



