HE KA R TmHHEE
2019 E58 A FEEMFH
20194E 12 A 31 H

s

SEN: RERESEHARAA
BN SRR A PR A A
AEEHHB: —O=0OFE—H=1+—H

w b

I



EERA M A4 2019 F5 4 EFIRE

8 EERR

HEEHANWEF S LEFRIERRE R ERICE . RS EMR e E R, Jf
X A LS R AN S R AR AN ) BT ST

R IEE NZIERAT R A IR A FRE AR & FHE, T 2020 £ 1 H 17 HE& 7 AfkE
FIE 5 FE R ERIAIR R A SIS ENE, REERNEAEERIRICE . RS IERR e E
KI -

B E IR LLSEE M SRR 5100 S5 A BAE I RE G 5 ™, EANRIERE & — 2 B

F G R SUF AR AR KR 50H XK, BBt (R W B0 R SR LA 40 e 12 A J
SHIHRZE U A

AAR A RIS R R i T

AIRAEWIE 2019 4E 10 H 1 Hi2 % 12 A 31 Hik.



EERA M A4 2019 F5 4 EFIRE

g EHe

H L FIRR R IRFI B
B4 F A0 002936
FwiafE i L TIIT R
e AR 201741 H 13 H

T IR I A7 BT

1,492,051,796.29 />

#BE bR FEJIRZAEMERIRTIR N, 38 RARE LT R
G MR E WA THBATIRGL . BRI SRR, RZE
H B PRSI E I, A S REP R shtE
P AN FRE USRS (B KSPREE, Ye B P 1Efi g . R
TR TR RS RV = I B L], &R AT
AP EE
b Gl b e e L RIBEAFHBLEFIZ
AT Rt i gy, BRI XU RN TR 25 A P 32 Y
JRURE I 2 R E
Ws . WAEBESE. MHAESE.
SR EUN BT G R BIAT BR A )
BEEIEE N ATIEARAT e 3 A7 B 2 )
TR RIS B R EEIRFILET A KRN B
MBS BRI H A 002936 002937
WG IR T B RIE S HHUAA | 931,011,772.34 1 561,040,023.95 1

3.1 WSS

8 FTEMSHEIFMESHERI

pz: NRHIT

E B SRR

4519 (2019 4E 10 A 1 H-2019 4E 12 A 31 H)

2



EERA M A4 2019 F5 4 EFIRE

HEERAI T A EERFTEH B
LA S B i 6,369,124.78 3,475,581.16
2 KA 6,369,124.78 3,475,581.16
SHIRRE T 13H 931,011,772.34 561,040,023.95

T OARZESTRA NGB 5 5 )% U5

@AW I s Fa e S AIM SN . BT HARIRN (ONE& A fefi(EAeshicas ) FHER
ARG AR AAE AN el e in EA 2 e EAR S e, BT AR &R R
AR, Bk, A SHERS %, A CSeBas ATAS I ) S U S

OAKE S #2 H 455 AR A
3.2 HgiERI

3.2.1 AH T Ik Gy A WAL 2 5 e L [ S0 5 L e WA e 6 1) LA

HESTRAI R T A
WG RE
Bl | W EBoRE | Waee |
9B o o Ml | 00 @-@
=D | WEEO | MIei%Ee |
HED
dE=1MH 0.6637% 0.0009% 0.3403% 0.0000% 0.3234% 0.0009%
HE SR 1 T B
B RE
B | W EBoRE | Waees |
B - o Ml | 00 @-@
=D | WEEO | MIei%Ee |
HED
HE=AH 0.7246% 0.0009% 0.3403% 0.0000% 0.3843% 0.0009%

3.2.2 AHE A FRAEMKREE G R R A2 3 S 5 R Gt b A U 25 R AR B I LR
R RA T T2k &
FTHAHME R R 5 ML ST FL B A A A 7 S AE S0 EE

(2017 41 H 13 H% 2019 4 12 A 31 H)




HEELRA B T T 4R G 2019 AR5 4 R

HRRA LM A

12.00%
10.00% [
8.00%
6.00%
4.00%

2.00%

2017-1-13 2017-9-13 2018-5-13 2019-1-13 2019-9-13

—HEEFRENL  —VSHIREE RS

R RN B

12.00%
10.00% [~
8.00% F
6.00%
4.00%

2.00%

0.00% "= -
2017-1-13 2017-9-13 2018-5-13 2019-1-13 2019-9-13

—HEERHENE —ISHHREENEE




EERA M A4 2019 F5 4 EFIRE

s EEARE

41 HE2 (SIEELH D N

AR K < 1) ke < 22 BRAYIRR EZFM
24 W55 !
AEHR H 3] BAEH WA R

T AR T A B A
+:. 2003 4 7 H IR
ReEHARAR, BiE
Lo EHEMZ TR HE
Pl AIE T #5208 2k ik
SRR, [ E YRS

AFEL N F L MTHRN ., P4 T
iy | £ EFLL | 2017-01-13 - 16 £ | BAH, EEZEEHMT
T WAL I R R4

S (2012 £ 9 A 11
HZ 2014 57 A 25 Hill
ETDNEESS =1 il BB 5 e -
&4 (20128 A1 H
#2014 7 A 25 H#)D

%o

T OQEBAERIE I B H IR AL & B A R AT S H IR

QUEFF ML 7 SCREMATIE 2 GIEFRA ML N B BEA% E BEANED A SR AE
4.2 BB R A AT S is A R STAE 1 0 AR 15

WEWIN, RIS EBEN RS (PRI ENESF SB35 (AT SRR B
SIS HINE) GEFRRESEEH AR A TSR TEL) . GEEEH AR IS i
TSR AR IR RN SR EEMNE SR, AEWSUEN .. BT ZamAnE
VUV AN P FE R B, FE AR I B AR O AL b, AR A A NSRRI, A 0
FRE MR AT
4.3 AVAE GV
4.3.1 RV G I AT 15 L
AT G PN — BLA T I T B T e AN, 1) 5 A T~ AR L P 1) B AR
B RGN LT AT AR 5 AP HAT . RS, AR EHAT T GEZF 3R
SEHAFATZSHERTER) M (R RGEHARA T AT HH ) FHE.

5

e &



EERA M A4 2019 F5 4 EFIRE

4.3.2 SHAE AT AL B

R YRR A FE A AE AT N

A I, RIS KA KL G5 5 B AT SE A A H 158 5 A e/ 1 30 52 o B il i e
%249 H S & 5%[HI L o
4.4 R A Fk S O BB SRS AL SR B 5 B
4.4.1 R 75 ] PN < BT SRS RIS AR 0 Hr

4 Z2 % JATIHAT T BN FEAA IO B MECK, BHIEBUR M T R & HA s, ARt 117
MEESAT R BBRAET, — R RATHCE, Wit Al FRERBYMIE, (HE e
DU RSP AR

R HIN, A TR T R RWIENEAE R, RN ULECAS 5 Frid g, T ZREEAT T
[V A7 5 RS T BN [ 45 55 o BIRRFEIC A AT AR P &id,  H G BRI T
4.4.2 15 W F G RS I

B 2019 4 12 A 31 H, SR FRAGLM A AR E 0 BUHE 20y 0.6637%; LR IKABT
B AR 5 O BB IS 2 % 0N 0.7246% . [R] I 4% LA HE IS 2 %5 0 0.3403% . AR & 1k 4 L s 2k
BRI FIAF AL G
4.5 it 1A FE B A N Bl < B 7 U B

I, AT G R I SE — A AR H R i AR A N ECE AN i NG R B A
(i i R o = P8

& BREAAGME

5.1 M HIARIE G T HE L

3 H7 34 BB PRI
Fe i H Koo
1511(%)
1 [i] 72 YA 7 $5 % 839,888,983.71 49.36
Hr. fiis 839,888,983.71 49.36
T SRR
2 SENIR A 4 il g e 500,000,000.00 29.39




EERA M A4 2019 F5 4 EFIRE

Forpre K aCIRI I A SR NGR A <

B R
il % =

3 AT B GEHEAA 1 358,229,987.97 21.05

4 HAh %= 3,303,429.14 0.19

5 At 1,701,422,400.82 100.00

5.2 5 W55 [l Nk B2 1

R FiH SHEG PRI (%)

4 3 PN £33 5 R ) i % 4 10.08
Hodr, ST Bl W b %

. b 3 A PR IE ) E
5 T S8 (8D
F5 UigE| &H (Ot Bl (%)
) e HHAR A5 5 [9] )k % R 00 208,490,378.16 13.97
Horre ST X B] ) A %

FE: 3RS PS5 R DA R A A o 4 P I L AR SN AN 5 H AR
T A5 ) 5 B A4
{527 1 1] g ) % < AR AU o 68 < B8 7 4L 2096 4 i B
PEAAR 5 J1 A AR T2 113 77 328 <15 2 L [T Y 10 9% < AR A el 55 7 1LV 20% .
5.3 BB G T EIRRIIR
5.3.1 #ERH G RIIRIEAAE B

15 H RE
T IR P BT A - 23 AR R 117
At S A BB 2 T R A R A e 1 118
At S P BB 2 T A A R A A 54

A BB ST R AR IR L 120 KRAG BB
TEAAR A W AT S AAFAE BB AT R R IR 120 REGTE L.
5.3.2 R WIARS BT A1 230 42 9 IR 3 A b A7

BHIPRB A B | A IRA T L S e B
FEII G (%) RS (%)

Frs P2 AR HIRR




HEIRA TR T 6 2019 458 4 TR

1 30K 34.07 13.97

ke T8 A7 5 1 L 397 K 1T
RIE

2 30Kk (&) —60K

For: ol A7 22 AR 397 R I i
SRS i

3 60K (%) —90K 13.34

Forpre F R A7 B0 L 397 R AT
RS i

4 90k (&) —120K 3.34

Horbe ISR A7 BRI 397 R B0

ZIE RS
5 | 120k (&) —397K (&) 63.06

ot BIATE SR 397 K (037
SEL

&t 113.82 13.97
5.4 Wik MW BB G T TR A ST 240 FAFK B B
TEAR A WA AR B G AAFAEAL B2 &P BT R A7 S IR 240 R .
5.5 R HIAR L 55 A o R i B A &

A AV E )
el (%)

Fes 75 Al PR RA )

1 H XK i 79,648,823.13 5.34

2 P47 Y

3 e

Horpr: BUHNE SR

4 A




HEIRA TR T 6 2019 458 4 TR

5 AV AR 55 75 169,243,599.70 11.34

6 SRR 50,224,215.22 3.37

7 [F) b A B 540,772,345.66 36.24

8 Hopt - -

9 | &it 839,888,983.71 56.29
R RAFEL IR 397 KRINTFE5)

P s ' '

5.6 R WIARAL AR A 5 98 6 B 13 FL R/ HER O I 44 55 B B 4N

g & B 7 S e R
55 ARG i 7 2 K PERRA (B
(5K) fE LB (%)
19 17
1 111904075 AT 1,000,000 97,833,151.15 6.56
CDO075
19 N5 [E £
2 199952 ! E;z“mm 800,000 79,648,823.13 5.34
19 K
3 011902720 700,000 69,422,663.27 4.65
SCP010
19 B HRAT
4 111986653 BRIRAT 700,000 68,988,736.03 4.62
CDO079
15 %
5 101553031 % 500,000 50,224,215.22 3.37
MTNOO1
19 H [
6 041900123 500,000 49,977,346.05 3.35
CP001
19 A
7 011901702 500,000 49,843,590.38 3.34
SCP006
19 db AR T
8 111980874 ,{t AL 500,000 49,608,795.14 3.32
#R417T CD109
19 VTI5R5RAT
9 111914110 LARAT 500,000 49,217,982.95 3.30
CD110
19 RAT
10 111976167 fﬁfﬁ 500,000 49,196,348.36 3.30

5.7“55 T M 5 WA AR T 58 5= 8 55 7 1AL FA) v 29

i H i 125 175 L

4 30 PN i 2 P 1) 446 X (L 7E0.25 (57 )-0.5% 8] [ TR 3 0K

9



EERA M A4 2019 F5 4 EFIRE

5 309 P i 25 5 ) e e L 0.20%
A 3 DA A 5 P 1) AL 0.11%
e BN B AR B 25 58 1 24 0L 1) 7 P35 0.15%

7 1A P A7l 25 8 R A0 3 21 0.25% 175 1t i B
7 G AR A P AN A ALE A7 128 P88 T 46 5 B T 5] 0.259% ) 1515«
i A P Il 25 88 PR 850 3 21 0.5% 17 130 1t B

AR B AN T ) P AN AE Ll 125 52 ) 2 0] B 1% 21 0.5% 1 V0L -

5.8 At IR H A A 5 4 V8 7= M L9 R /N ORI 48 7 S RRLE S54RI

AT G AR AR R A B SCRFIE SR
5.9 A AR E
5.9.1 Bt Ik ]

WP MN RS N, AREEE RAMER A F IS T E, WA SRR i1
1A S IR R 7 R A VR RISORIR, R4 SE BRI AR VEE HLA0 A% TR P S H SN P s
BT, DA ) AR T 4 8 = 1

N T G R FHME A AT SRR R < B8 7 1B 5 # T i M 2 858 & T T SRR B < B8 7 1B R
ARE RIS, TN A N BIR = AR MR B AN A AR, RS BRI R 7, B
T R TR ZE AL G M R SR T REBT R, SRS EE S H
il T 225 A oA EAR AR =R B RS ), R H Al A SO R b 4L IR TR B AT R, T
ZERIRIN N SRR S G, FRH A A SR E SRR 3T Ja St . e A E R E £ 1.00
TG, AIPRS AR PR ARASVEAS S SO B o S B UE 4 R W IR AN R R W 4 B A
FOOMAE R, B BN PTRYE FATE N, ESEGIE NEIBUGE, HREERMIE ST ™A R Er)
JiiAAE .

5.9.2 ARG BIHT A UETF I RAT EAR, YLIRARAT AR A PR 2 =) th ILEFR 35 Sl H AT — - N 52
FIEET AT EDT AT RO AREERXS BB AR RAT BIAH SR F7 B % B 1 SRS P 45 B AH SRV
(ErSNE - e U 8

5.9.3 HAh BT =1 ik
Fe B G (T)

10



HEIRA TR T 6 2019 458 4 TR

1 FAHPRIE S -

2 S WCIE 71 5K 81,058.61

3 ISR 2,993,159.17

4 IR HA HR K 229,211.36

5 FoAth sk )

6 FEE 2 -

7 oA -

8 &t 3,303,429.14
5.9.4 $ 55 20 A4 35 PR I 3 At SO R 6 4y

1 AR I P9 A 75 K5 0 U A A 43 R SR 2

2. BITFPUEANMERE, 52 54T [ ] GEAFAE R 2.

& HRREEHHRS)
R VA s
T H T RA R TA IR B

AR o ST 3 < A e 904,059,699.84 461,256,037.51
e 7 IR 42 5 FR ) 3 20 1,525,390,416.20 106,950,010.76
i 7 R B [ 7 1,498,438,343.70 7,166,024.32
i o S R < A7 AL 0 931,011,772.34 561,040,023.95

VE: R AR A e AT AR A e B AT A BB B Sk

AR BIUE] TP 5 <

gy AEEENZHERREREEEEER

7.1 BEEHENRFAALEHIENEIL

Bz

i H

HEE T TA

LR IRAITETB

11



HEIRA TR T 6 2019 458 4 TR

e R ROk A A HE
s B A A 396,638.973.05
S
T 30 T) SN S R s Ay 5 - 2,862,887.65
s SO V) 2 HH 02 [ ] S 7 0

IR A A I
WS AR R E B AR 1A 399,501.860.70
SR
W IR A A I &40 A 1101
RS B AL (%)
7.2 REEHNEHEA TSR AIE S 5 I
F5 | 55 | 588 | 508 () | KEH 0o | EHER

1| 4R RS - 2,862,887.65 2,862,887.65 0.00%
it 2,862,887.65 2,862,887.65

T ARSI BCH% H 85808, FIORE“L R I — % .

BB EREREVEMBEEER

8.1 i AN B — B R RSB IE B B I 20% K175 1

# T HA PN A G AR AL s i A BRI S 150
" FEAT R A (T -

| e I T I I T
% | ik 3 5l 3 R HARI43 45 A 43 %00 0 ESER ] "
o 209% ) 7] [X [i] N

il A
HL 2019-10-01 &

1 396,638,973.05 | 2,862,887.65 - | 399,501,860.70 | 26.78%

33| 2019-12-31

77 R AU

ANFE AR IR W N AFAE B — BT R 2R e L i 30 sl 1 T 6 A B 20% 1% 7 7E T )
FAVEAS R RITE DL, QBB BRI o] B T IRE [m], gy PN AT E I LA & B4 1 e I A2
PUFE B, A7 AR I il 2L € R, LA RTRE T R I sl U o
FERFENREOLT , 5P S e ALY P R i B8 KRR AL &, AT RE -3 E07E LB (o] A 42 58
PO SR T IE WIS /EKCF, Wil uatE i, 5 HMIE S & I ol bR & & RS

8.2 UM BT R HAl L EAE R

1. R I R 1 3 L

2019 £F 10 A 21 H At B GE AR AR R TIRE (AIFFERIEF RS B E
INEY BT TSRS E RN S .

2. HAHXRE R
12



EERA M A4 2019 F5 4 EFIRE

YR S G FAT IR A F RO 1998 4E 4 H 9 H, &2 o EE W 2 Hb ik T (6 2y 1k 4 8 vk Sk 4
HATZ—, ARSI, fFdua. Bl B KA. mat. B TONAE S EE A
al, EEWE. WYL RERE AR AREEMAERESEIA, it FESRESFIA
BENE AL QDI FEGEFN . BN E R ETF EGE I BA e )kl ETF BReEH AL Jitn
WS FHEEE S HNESE A FHIEATRE RIS AT . 5 XIS H SRR 3%
JERMAL AR S AT HHAS FOF BRI, HHASEIE AESEEEA BA it
HEE ETF BN, St ETF BSEHA, DR E R RSN (R 7T SR %
EHEN, HFHETATREM RQFI ESE A, EEELS RS ZHESERAFZ —.

FENAK, HAETERERE B S0ETF. R 300ETF. 45 MSCI H[H A i [H Fri@ ETF.
HFEA ETF RE P HSIEIEA ETF. 42 E BPA 2 225ETF. 42 H ik 500ETF. & /Mt ETF.
R ANAR ETF. 5 PiEsg ETF. LEHIEN I E e ETF. 45 SIGH Y R ETF. 45 HiE
5G {5 3 ETF. #E JiE N LR BEE ETF. 2% ETF. R &b ETF. H£H K2 ETF. 4
HAEAIESH AR ETF, AEEPIERAT ETF. SR HIESTE ™ ETF. £H A% ETF, £H
QUK ETF. SRR ETF. R E 3-5 4 rhm Jn] S At ETF. AEE R ZHI 8% ETF,
WG RL T B ve R A, KA. P NEITREL. AR 47 V4R%. Smart Beta 5EHS. A
i ta s WAMTIATREL. EHBHREL R IRECE RO SRR 2

R FEL DR NI BT 7L B6At, RO AT, AR AR R RER . AR
UEFRE S LIS VS gt THR 1, 2019 AR7ER S K 4 b GEIE 2019 4F 12 H 31 HEU),
B G IR TE R A &Ml f A -l AR A 6 (0 (A0 "hHEF 3/224; BEE
RIS S 3 B A I S E R A S (THREERD (A T 5/165; FRE AT
TR SR AT T3 (A ) TE it 3 B G- M) H A AR BB G- T (505 AU RE 4 (A ) whlEFT 9128 fREL i3
(C 2K) B AR E QU5 95 (C R)TE“fis S -l i B B - B 5 BB (TR (JEA D
3 S HER 5/105 F1 3/105: HE A (C 28)TE it F7 5k G- 5 i it 7 A kG - i e R AR 4 (50
(AE A ) HHER 8/160; EE G (QDID (A 2K)7E“QDII 3 4:-QDII i %23 4:-QDII fi %4
Heg (E A T 621 R E BRIT TR G (C 2R 1R TR A 55 4 - i B 5 4 -5 a8 i 2 3k 4 (R
A ) R 4118 RSN HECE S (QDI) A B A BRBH B & (QDN)/E“QDII #<:-QDII i

EIE-QDUREFSE (AZD) »rharilHER 2/33 F16/33; £ XK ik 50AH ftikigst (LOF) (C 2K)
13



EERA M A4 2019 F5 4 EFIRE

FEP SR I - PR TR BB SR B S -l SRS TR B SR L (IR A 28 ke 4111, SRR GIAR
ETF /il S 4 22 ETF 3 & - MBSO 22 ETF R4 7 6/60; 1R 2 ETF A 53 4
M ETF 41\ ie B ETF 364 HEF 5/31; 65 MM B M idE ETF I =R &I ETF
Fe- T HUREURE ETF B8 HEF 6/31: R ANV ETF BcHE (A ) FEIR RS- ETF B
BB TE B SE ETF BB & (A 28) "hHEF 5/46.

ER PRSI, 4 2%, BRSSP FH RN T, B em% 8 S E R R RS
RS (1) RILEER APP A BB EIIRE, o) RIEH R A O FREMET A (2
e B IR TE R, L AAUE K R SS, J7 (% 7 VR  HERR 20K 7 R A8 5 WAR TG s (3D
YRS R OERAT . SM SR A, SO 2R EI R, (4 PR KR
FREC . B ETF K, <3 LOGO-FRAFTENRIAR I b B, “fbfiI A kE? »5353, A& 1R
T SRR H B RO IRSS -

9 ZEHEFR

9.1 KM HF

9.1.1 v [EIIF W 23 v T BRI ST
9.1.2 (LEIRMBE MW YEEREEEF);
9.1.3 (HEEIRABT MR a0
9.1.4 EREE WLAS;

9.1.5 FEEGE I ANV SS BEARALIE . BB,
9.1.6 FEEFEHE AL BEARHLAE . B LR

9.2 {7 Hb A,
AT R A AN B L ST N AT
9.3 & =k

B AT B B/ S AN ME T e SR B & B RS TAR A, #BE A
£ £ BRI [8] Py US4 2 SO I R AR B B

BB EATRA A
14



HEIRA TR T 6 2019 458 4 TR

15

OO0 —A=+—H



