HRRLRERREXHEBE M HESE 2018

F5

532

=

F;J:ﬁtl:.

2018 4£09 A 30 H

EEEEN: BFiEE () BE8ERAH
EEFEN: PEHERBITRHARAH
WEIXHHE: 2018410 H 26 H



EREGRRELH M 2018 45 3 TR

§1 EEERR

FEE AR EF S LEFRIEAR RS TR AAERRICHE. ®R SRR EE iR,
FEXTFL YA LS HER PR e B AR A ) S BT

FGAEE AP E R RHAT IR A IR A AR IE AR S-S FRIE, T 2018 4E 10 H 24 HE T A
WA I S5 4R SRR B A SIS S, RIERE N R NEERRICE. RS
NE LN DN b

G BN KR LLICSEAS - B 5T i SR U BENLIE 2L 557, (HABRIESE & — € f A

FE AN GOFACRHAKER I . BRAH R, BB R 558 A0 S A 4 ] A
HE B I B U S S T

AR I 55 BORER 2 T

AREWIE 20184 7 H 1 Hi2% 9 A 30 Hik.

§ 2 EE= MR

B4 TR IR G R R4 1M ETF

A fTFR ERRE

B4 F A0 511670

HegiafE Iy WL RIFIHE (ETF)

e a RN 2017 408 A 11 H

2 SR B < A B A 1,281,871, 231. 44 3

Rt Hix TEARFEA G 1) 22 A VE RN B G 00 7= IR BN PR T3 5 B SR T Eu iR
HeUERIRR T LA -

PR A AT G NG B B ARE AN ARG & RSN R G2 T 51
SEWNZA R 72 (S L i B6 i b, SR AN S R AL
TE PR UG (K B b, SO 4 W 7 (VSR A A 12

b b A e FI-CRBREARFZE (B

AR AL s AT RGNS, AR RIS P XU Al . ARdE 4
R AI A R T I S AL G . RGBS MBS

%20 k14




HIREGRREZ MM T5HE G 2018 55 3 Lk

YN HEZRAESF (L) BT = 3 IR A ]

BEEEEAN Hh ] BARAT e A PR A ]

TRERAREEN | BREGRRENTETF A HIRE KRR &M ETF B
Fe & TR

R Al ERR 4

iy A FTR

NESHHAN | 511670 004749

52 oA

WMWK NES | 190, 496, 059. 44 1 1,091, 375, 172. 00 4}
PG AR AL

i

VE: AEL NS A KESMHT), B EREESRRAEEMETF A7, EE0TRE A 100. 00
JG, ARG NEFEIEEECHEN 1.00 76, HIMESHEH (B RESMHHD MK “EREER

K4 ETF B”, FEEMEIEME N 1. 00 JT.

§ 3 EEM SR NE S ERI

3.1 ZEM SRR
pr: AR

FEIA 5 Fehn HAE R (2018 4207 H 01 H - 20184F 09 H 30 H)

HREGRREHRT ETF A

HREERREH M ETF B

L. A H 2 sl s

1,576, 962. 11

4,871, 805. 88

2. A HAF]E

1,576, 962. 11

4,871, 805. 88

3. IR S5 1A

190, 496, 059. 44

1,091, 375, 172. 00

e 1 ERESWSHEAR AN E NL SRS TRA (i, TSGR e R4, it
P Ja SERRU s KT ZAR T A Ky
2. AW LI FR I AR BON . BeBtlias . HAtoN CR & A e sh et ) kR
KWHAYERIARE AR AN QeI s n EAR 2 fe (B2 s e .l 358 Mk R
RRAFNZE, B, A ROHMERSREEAE, A ST MU 1 e A0 45
3 AHE U o Bot H 455 i




HIREGRREZ MM T5HE G 2018 55 3 Lk

3.2 EERERI

3. 2. 1 AR EHIEE G B E W 2 R F-5 FIL ST L BCE Wi 2R i LR
BRI RRE N ETF A

NZ5:1aa .
e s | L | o
I B s | B e | 00 0@
8 | %0 K | A
® 2D
®
-
"
= 10.7927% 0.0046% | 0.3403% 0. 0000% 0.4524% 0. 0046%
N
|
5
B G KR T ETT B
N ‘
wigas | | s
N, 4\%\ ) —
DR s | | mwoisl | 0-0 °0-®
® iy HE®D
®
-
%
= 10.8010% 0.0046% | 0.3403% 0. 0000% 0. 4607% 0. 0046%
N
|
5

3.2.2 HESFFEMURES RIHFMEW R RZF) L H 5 RS Ml

R HI R

TR RRTTENETF ARt 13 S 3 5 )81 0 Ml S5 POAR B8 SR I 38 e ah 5 L 8 3

. 4.00% —
>
B )
= 2.00% -
3 >
A e o
wr 1:50% S e
= = e
o 3 | e
%+ 1.00% s e T
fie .
S & ——
5 0.50% /,,. ot
g e
2l 2 ——
e
0.00% ‘= -
= A o™ ™ (v < w0 w0 o o @ o o - - o™ ™ ™ A T
- & & T © 9 ¢ 6 §@ = © ® & T o & = 9 g =
w @ @ o A = o - =X o™ (vl ™ <+ w0 o o I~ w w @
G 8 © = £ = < © © © © © © © © © 9 © 9 g
£ooR B OB OB R £ & & o & & & & & S & & S @
o o o o o o o o o o o o o o o o o o o o
o~ o~ o~ o o~ o~ o~ o~ o o™ o o o~ o~ o o~ o~ o~ o~ o~
— Bk G R E — Bihia R
#4003 140




R RRE S BN T e 2018 ££5) 3 Al

T=HRHERRTTENETF B Rt 13 S 3 5 )81 0 Ml S5 AR B8 SR I 38 e uh 5 L 8 3

= HC B
.. 4.00% .=
= 350% . S
£ P
& 3.00% e
= 2 50% i
1% »/’//
7:1 2.00% _./,,/
Z; 1.50% ///" it
+ 1.00% AR SIS =
- PR =il
# 0.50% ////
000% - //-—// Py T - - ® T T
|— R ksUEEIGE — B UMK |
e 1L AR R AR = A BB R A R (BLE):
2 ARESHEEGRABE N 2017 48 11 H, BERREHIAR, AESCERES, EOML
PRI & T 55 7 I B LR S A R E .
§ 4 EEARE
4.1 B£&E2H (HESELH/DH) i
FEATE G 1) HE 24 IR
4 HR% — WEZF MK A PR Ui
{EER H AT H I
L3 v S
W AE B T A
& E AR
AW o E
B Z 5
Gy B E
i O
j'!‘\ o
PNE 2015 4
2017-08-11 2018-08-24 7
NI PP R PN
(E#g) &
FEE A R
AN
S8 WL 28 7 i
TR I L
1k o
2017 4
8 HikEfE
% 500 JL 14 7




EREGRRELH M 2018 45 3 TR

EREER
ReExHnH
URITRITRZE -3
e

M,

il

NE
Ereatil

2018-05-22

T

BRA L+,
T3 A 72 R AIE
77 Iy A PR
NGRS
WhoT oL, 1l
R EEH
AR~ #
AR TR
AN
20 T
Hesw,
2017 4F 1 A
N ZRIE
% (ki)
R A
153

AT, 2017
8 HlME
e FKAE K
( bkifg) %
7R B PR
N BREEE

B,

T 1 BRI B R E M &S B DA S e BEEEe2 B ER BV 6 R

AR H 3
2+ AEFF AV AEIR (0 Gt A TESRAT Wi TAR 2 I IR -

4.2 REMN AR SEEERTERH LA
AHEI, AT IR PRI EIES B G A6 XKk,

MM (BREGRREZHMUBMHHIRE SRS SR MIE, ABEWEEN. B str N
EBENZ HIHE B, AR AR XU ORI L, S BTA NEOR KA i AR A, 5

SIBEBESEGI, BAMEEEMHIRA AN,
RALHE RS2 e R A E

4.3 NP GET IR

=
pies
—
S

=

e AL gl NI e e A Eva e R e e




EREGRRELH M 2018 45 3 TR

4. 3. 1 AP35 B AT L
AT A BRSSP EHE I 2 WA 1Y) QIEF SRR S BN T AP S IR T ) 5L

A 'y
FEE T HBNAFESPITE SR, PIEAFIEE RSN EEAE.
ARV T AT IRR G 20T T IBR R IR, DLRFE UV (43 5t ok
R, RASENE 5 E TN G PATIRTI N Eb], Gl TR RRAEARTFBARIEA
VAL IFE MBI @R R e & A AR BRI, 638 # 2 B AR B 7 B 5 4 Y
ZhH, ST Z RIS R, FEGAE S 108 44 BE A A S P (K [, B ORI AE SR 4%
BRI BB @ U S B R R T A AP L2 BN S AT R A HTIRA
W SR RE AN BB A TR A 758 B I R R4 LA 00
ARG A, AN F ERGE S IEEERIOC T AT AL B A RHUE , WA IRA A w) B BRI AN ) #%
BRHGTERI FEAT. R RE L G PAT R BE S AR B AP Xy, S IREAS
PIFER A R YRR A AR BE BT RER AE 5, AR 9 R RT3 S A P22 5 IRIAT N
4.3.2 REXHIT RN T UL
AR A R R AT G AELE ST AEZAT A o
RIREWN, FrAREHES 505 AT N R H R A5E 5 RAE B 1 5058 5 &R it %
UEZF 24 H BRAZE T 5%
4. 4 T AN ZE S HH B RIS RIE /R
2018 A =Z=F, BEARAURHUE R HESS L G, W T AR L 55, [F e B R PR
TAAEF=T I, R R I, TR IS . T SRS E S, 8 A
17, A2y ol R SAE LU 9. 0%, ESA S TR, (IR ARG IR E . PE 9 H
CPI [AJEL L3k 2. 5%, Tl 2. 5%, FIfE 2. 3%; 9 H PPI [RILLE 3. 6%, T 3. 5%, AIH 4. 1%. CPI
Bk, AE AR B K BT A R R T AR BOR (2, 2 IR PR BRI AN A% () L5k, PPT [ 7% BAMI
T, TIOR8 B R ERS, PPT ASRAE FRRIMIE . BT, 7 H 23 HIE bR 5%
SHNBISR, BB FBKRMBORSENR A, 2018 LK 3 IRIERERER &%, BELE MLF,
AT IR 3 R R R BRI AT, E=FEER QM TT. firmimrm, WAHE 3 ALl
K, B PSR SRR R T, B AT IO R, A MBURRESEE &, 6
1, FIRGHHRAH T HRGERP0E F17, BTICRRERLEE 9 S, 5NN
B
WP, AT L PR 0 MRS AR GAEER, T RIS 2 A TR, AR Ao
RRFIRE LRI, PHLER ACE, 7850 R ARG HUE IATAE . AJUIsEng, AL 57

BT 141



EREGRRELH B

M4 2018 4E48 3 =R

B, ABBANQNE TR R R A s .
4.5 MEHNESKNL SR

AHAER A I FEIEE AN 0. 7927%, [FEIFG LB SR HEI RS 2N 0. 3403%; B Fk&1%

{EZEF AN 0. 8010%, [AHNY Gt b B L a2 RN 0. 3403%.
4. 6 EMNEES A ANBEEES T = ETE A

1o ARSI AR BUES: — A TAE H S 08 a ANBE A — 0 N,
2~ AR GAMAE AR I BLES: A TAE H A5 HER T LT ISR,

§5 EAAGWE
5. 1 EMAREER~AGHFHR

B s e ()

RSB BRI (o)

1 [i] 58 AL 7 $5 584, 052, 755. 50

42. 23

Hr, fiihk 584, 052, 755. 50

42. 23

&

2 - ; 486, 371, 009. 56

35. 17

b K]
TR RN IR < -

S
P

RAT R AN 25
3 T AR A 306, 743, 223. 23

22. 18

B ot

0. 41

- HAh 5= 5, 735, 491. 91
&1t 1, 382, 902, 480. 20

100. 00

5. 2 % F S5 (5] Wy e 3% 175

s 15 H e o)

RS BHFE RG] (o)

| e ]

(5] ey % A% 20

2. 60

Horpre SRl
AL

= = H = M2
2 R MR s 99, 975, 450. 04

(5] DAy ik % A% 0

7. 80

S SR
Wafitit

Ve 0 0T P9 5 75 [ R B8 AR 00 o R < W 7 ) A5 D i o 5T PN A ) RS AR 7 4 (L A8 )

HAEE .




HIREGRREZ MM T5HE G 2018 55 3 Lk

fit 37 IE 51 0 3 < R T 26 B 7= 1E D 20%89 2 B
VEe AR P A G AL B OF I 2 4 AR WU B 4 8 P A 1 20% IR L

5.3 HEBHRASFHFIKWIR
5.3. 1 BRAES FHRI K HREARE N

TiH RE
A IR BB S~ 3R R TR 81
A I A S R R IR i i 88
T I AR A R R IR A I 38

WMEW A B R AR RIIRELL 120 RIFLL L
VAR S PO A AL A PR AR B R R 120 K

5. 3. 2 MEHARB R A SRR FAR i Hpl

5 - 25196 A SRR FHABR ™ (5 HE BT | SRR SR R U A ) LL A
(EGlERTICY; (%)
1 |30 KA 45. 66 7.80
Horpe ol 4 A7 B kS B B
397 RIEBNH A
2 130K (F) —60 K 13.04 -
Horbre FIRAFEEENL - B
397 RIPERBNFZ A5
3 60K (F) —90 K 12. 43 -
Horbr: FRAFEWEN B B
397 RIEBNF 2 i
4 190 K (F) —120 K - -
Horbr: FRAFEWEN B ~
397 RIS A
5 120 R(EFH—397 R(ED 36. 30 -
Horbre FIRAFEEE L B -
397 RIEBNFIZ i
&t 107. 43 7.80
5. 4 MEMN R A FIIRKRFEEIT 240 RIFHLUHA
TE AR A A P AR T S AR R UL A P R R A7 S R T 240 R
5. 5 MEMIRILFAF AT RN HFREHE
e fii g7 MERBA o) B BT B ] (%)
1 |ExRfF 10, 252, 892. 68 0. 80
2 |RATER - _
3 | &R 57, 082, 434. 62 4. 45

Foom I o141




EREGERRELY)

Tt i 5L 4 2018 456 3 EHHE

Horbr: BURTE SR 57, 082, 434. 62 4. 45
4 |k - -
5 [V AT AR TS 160, 172, 280. 74 12. 50
6 |HHIHEE 20, 034, 703. 32 1.56
7 [ VA7 H 336, 510, 444. 14 26. 25
8 |[HAh - -
9 |&ith 584, 052, 755. 50 45. 56
10 |FIRAFEHHET 397 R - -
()37 Bl R Ze 51 7

5. 6 445 IR I A A o 2 S 76 A AR/ DA% B BT 42 SR SR A
= e s » FirsE |, . _ | RS ME
FF i A0 i 7 44 K %) PERBA (TO) sl (%)
1 |111821289 18 )i AR AT CD289 1, 000, 000| 98, 569, 685. 88 7.69
2 1011801464 18 KFIHEL SCP002 500, 000[ 50, 005, 153. 40 3.90
3 [111818240 18 HEF AT CD240 500, 000[ 49, 759, 196. 71 3.88
4 111820169 18 |7 RARAT CD169 500, 000| 49, 759, 196. 71 3.88
5 (111821285 18 )i AR AT CD285 500, 000[ 49, 747, 191. 40 3.88
6 (111886156 18 RIp AT CD145 500, 000[ 49, 172, 774. 09 3.84
7 [111884219 18 MG /REARAT CD146 300, 000[ 29, 551, 944. 70 2.31
8 011801805 18 K [FIJEH™ SCPO13 250, 000[ 25, 000, 140. 79 1.95
9 011800169 18 #E58 SCPO01 200, 000| 20, 093, 161. 98 1. 57
10 |180404 18 %% 04 200, 000[ 20, 065, 927. 81 1.57

5.7 “RRTEM” 5§ “MABAR” HENEEFE~HEN RS

T H i 5 1 L

45 3 P A 25 B I 4 X BLPE 0. 25 () 0

=0. 5%[H] IR EL

5 A Nl 20 B ) A v 1L 0. 1709%

5 A N i 25 B ) A AL 0. 0289%

o5 SN REAS AR i 25 52 1 24 G 1) i 0. 0862%

oI

25 30 P A7 8 JRE P 8 X (LA 2 0. 25% 15 0L U B
Ve AR A T B R P (O 40 (LT B 0. 2590 1L -

I P IE A SR ) 48X HELIA B 0. 5% T8 0L Ui B
Ve AR AR T TE AR 5P (R 400 LIS ) 0. BRI L.

5. 8 MEWARIEL A RAME L H S F13E LI R/ HER BT+ 48 B SRR IR

K

VEe A S S WA AR G R
5.9 HHEAFMEME

1001 3L 14 5T




HIREGRREZ MM T5HE G 2018 55 3 Lk

5.9.1 &M A ERH
AR G SR A RV, BV 5 LA SE N SR A B0, 492 5 ) 2 o s R 2R 9 L S
N B ST, 72T 4 PR P 45 S R SR AT Y, 4 FI HHR I 25 .

5.9.2 FHAAEGERBK A+ IEFN KT EEF MRS HAB R EHII LR
&, RERGRH BT —FAZBIATFER. LTANEE. W', ENIHERIES:
FI BB RS PP L BA

AR G R 44 5 4 AT 2 P A 1A L U M 3 1 S, S 5 A T 404

2R AIETT. AT .

5.9. 3 HAhBE =M Ak

TS E £ LEONU)

1 HARIE S 1, 503. 46

PSCIESS 7 5K -

2T TR -

1
2
3| MRS 5, 733, 988. 45
4
5

H b GR -

. -
ait 5, 735,491. 91

5.9. 4 TRA ST IEKIHAASF R
D FL R B8 A 42 o 1 AL o B 0 23 T 2 5 A T R R 2

§ 6 FHRES L HES)
BT Ay
T H EITRE SRR AT M ETF A BTRE SRR 4T ETF B
et W) 4 4 A0 s A 199, 649, 098. 12 376, 571, 142. 28
A S 1 ) 5 4 S R 4y
AEHFRES I 121, 648, 113. 78 1, 315, 875, 851. 45
#
A 30 10 ) R 4 SR [m] 4y
f&” AR et B Bl 130, 801, 152. 46 601,071, 821. 73
#
5 BAHA AR S 4 0 AU A5 190, 496, 059. 44 1,091, 375, 172. 00

VE: 1 DRI RIBE SR NAE A & 1SR IS, Gi—Th NIRRT 4, JE &t
HH R A A S [ % 4 PR KR, B8 N A L I [ 44

2 RFEG I N LG AT (A BIEG D WIRROA“ RS R RGN ETF A7, B m40%E > 100. 00
TG, AR FTFI A SR T O SR 1,00 76; SAMEEME (B REENBD Fitkh “EREE
RR&EWRTEF B, HELMHHFEN 1. 00 7t.

7 HEEENCHBEEREBRRAEEST 5 HH
LN AN

% 110 3k 140




HIREGRREZ MM T5HE G 2018 55 3 Lk

¥ 5575 1 2 5 H Lo UR) | LHEMOD) | EHRE
1 SN 2018-07-11 10, 000. 00 999, 990. 00 0. 00%
2 S 2018-07-11 -40, 000. 00 | -3, 999, 980. 00 0. 00%
3 SEN 2018-07-12 70, 800.00 | 7,079, 866. 01 0. 00%
4 S 2018-07-12 ~70, 000. 00 | =6, 999, 950. 00 0. 00%
5 SEN 2018-07-16 40, 000. 00 | 3,999, 980. 00 0. 00%
6 5] 2018-07-16 ~18, 000. 00 | —1, 799, 982. 00 0. 00%
7 SEN 2018-08-23 20, 000. 00 | 1,999, 930. 00 0. 00%
8 Sl 2018-08-23 -6,198.00 | -619, 781. 41 0. 00%
9 S 2018-09-19 -40, 000. 00 | -3, 999, 370. 00 0. 00%
10 Sy 2018-09-25 -9,000.00 | -899, 910. 00 0. 00%
11 DN 2018-09-26 5, 000. 00 499, 910. 00 0. 00%
12 I N AR BT R 2, 053. 00 - 0. 00%
BT
13 WM B AR 426, 769. 40 426, 769. 40 0. 00%
R
it 391, 424. 40 | -3, 312, 528. 00

VB W EE XS R 100 JG, AMREIERT | oG; ATl 391424, 40 4, HARIg N4 8i-35345 1),
WM AR 426769, 40 435 22 5 HINEINHIH; 0. 90N R S S IX RN 2018 47 H 1 HAE
2018 4£ 9 F 30 H.

§8 M EE PRINFMMEERFR
8. 1 EMIN B —RREHFHES LI LAIL BT 2055915 5L

A AT O A L RENFETES
o s
RS FEA S ALL

77 A i e M
o | e | passeaay | Y Hi BelEl | Rt | AL

X A /\"’ﬁ\ /\'A’ﬁ /\"?—1 "*ﬁ: o/
Q0% 1 X [ g 1% g A Et (%)
192, 09
2018-7-1 & 224,110, | 116,012, | 148, 023,
WL 1 9,476. | 14.9900
2018-8-20 624. 33 795. 79 943. 57 o
MA - - - - - - -
P AR AU

1o AT —HURHR B A S G0 A0 LUK, B — BRI B8 O R[],
A BE SR A I G ) BB A S A E R I E BRI 5

2+ KBURE RN F] BE- 20 8 AP IO B ISR AR S 8 Ml (O B 5 22, U]
A S B LS BRI, SR AR B ISR A 23 7K T

=

% 1200 3k 14



EREGRRELH M 2018 45 3 TR

3 [RIZE GRS ETH L I R, B ERIRE [m] B YSON VA BE G 087, KU (o] S B0k vt
BUBCRBEN 5

4y BRI R HIURE (] IS 25 5 3 A 2 R A U o A R A e 5 T
FERFEREERLAERIT, WEEEE NV OH LI, W] EH I BEASE G E HiE, %
% A R 1T 1 B ] P TR A SEE ST 0B XU s B RS 2 NI H BA b (A% KA B
B, e E BT REARIE (e a ) ML E BHE I A S ROE ] FRTE, R AR5 1
(5] 71 5 R M 5

5 ML T H LA G, #5 ARG TESE 60 A TAEHES M AFRFA AMET 200 Ak
ERPHHEART 5000 SHEIEN, R BN [ EIER S5 AR kT R, SR e s
[FIZ05E, Fetia Iy s bR G5 [A], HARBET# AT RE M 2 e e oz 1 77 Ui b 3 4
5 R AU 5

6 KA o] 5 BURFE S AR 7] N VLB LR B I 55 7= T AR, A RE =R
PEA R AE, R BN MU 5

T KBS Al 3B B UL, W RE SR BB 2 BRI AN e SE LA & B R 20 5E
B H I st s .

8.2 M EEH R RN EMEZEER
1. AFEESEHANT 2018 F 7 A 7 HIE (PEREHMR) . (LEIEHR) AN E B M LT

T (IR (R SUEBEARAFRTRIEEN R EN S, EaX AR ENAF
HIBAH, M EAREME. BRREE . BERERING, EPHBN 201847 5 H.

2. AFESEMHNT 20184 7 7 HAE (PEIEZRD) . CLEFHEFR) FA A E B R L&
T RIS (L) BEBEARARR T RmIE AN AR E R NS, b nAw
SRR BRENEE . BERK, AFEEAFRISSES, EIRHMY 2018 £ 7 H 5 Ho

3. ARGEHAT 2018 £ 8 [ 24 HAE (PENEFRR). GEFRIHR) . EHHIESRSE 5 TR &
RIS KA AR B EHE T CRTERRERRELHH M TGRSR EERELHAT), H
2018 ££ 8 f 24 HiE, #weEANAFHMEINARE SR GL B, MM Lt — NEBAR S,

§9 RAEXHHEHFR

9.1 FEXMHHER
1y AP IR 2 v A S e S AR M RSP

2 (BEREERREZHMUBMTREREEEF)
(HEREERREZ SR M ETE ML
(HERRERREZH MRS E M)
NE =Rl RN

v RGNS BREALIE . DL

v IR M 2 U ) e 2 2 SO

w
Y]

S
7/

o1

»

-3

13701 3L 14 0T



HIREGRREZ MM T5HE G 2018 55 3 Lk

9. 2 FFTHUHE RS
DL 8 SO AR AR I G BN . B S A AR
9.3 BT HR

B g A SO I AR G A F M i, WS AR S E . BT

(4008895597) ; A#EMkE: https://htamc. htsc. com. cn/.

HEFRE S (i) B E A R A H]
2018 4F 10 H 26 H

% 14

Pz

14 71



