Gy J7IE V2 o RO TGRSR #1582 e R & 2019 £ 55 2 TRkl

S HEEEXGEANNIEFRAESEHEE S
2019 58 2 EEHRE
201946 A 30 H

HeBEN: BIEEEEERARAR
REXEN: PEILERITROARAA
WEXHAY:. —O—NELATILA



5 J7IE W 2 o ROTTGIE R 1 51 3 R & 2019 525 2 TR

§1 HEEHER

HeEHNNHEF S LEFRUEAIRS P BRAFERBOLE . RSP IE A e
BRI, JFRT AR RS RPN S B RAE AN ) BOERT DT

HEFUE NP E TREAT R A R A FREA L &S FRME, T 201947 H 17
HER T ARG PRI S48 0R . AR A S IREENE, RIERZA BT
FEREMBC R TR T UERRIR B BRI -

BB ARV LSS - B ST RS B 2 & B, (BN RIESE

& E A
3

E)q

N STFACRILARERIL . BT MR, BeotHAEAE BB SR
HF 20 B A 2 e A S

AT P o5 BORERZ
AR HIH 2019 42 4 H 1 HiEx 6 H 30 Hk,

§2 H& BN

2.1 FE= M
L& TR 5y 71K 4 ETF Bids
FeaF A 000307
oS (Y L RITF A
FEE&ERARH 2016 -5 H 26 H
I IR AU | 716,156,763.37 1
M=k SR IR S LU AR v, B SRR B O B9 B 5 IR R R
Z /Mo
P55 SR ARFEG FELES T T HbS ETF BBV ST L

HERIR I, J740 24 BRI O 225 10 4 5t {0 42 1)
0.35%LAN, FEALERER R ZFEHITE 4% AN . A4
BB F HAR ETF 1 HOBIAME T 23 4 5 7= 15 1

90%, HAMET AR &S5/ 80%. {Ef#Hiz




5 J7IE W 2 o ROTTGIE R 1 51 3 R & 2019 525 2 TR

TR e, ARSHALEHEEM KU R,
A S PR R A b, POE R — i i B T
[ K 5 AEGIES: — i 5 TS 5 5 56
Wa ETF A S . NP B RV S LR R I,
ML ISR A LB A R B 4 I B A S
S LB EA AR, A n] 3l 558 13

\

SIBIEIAZ WAL
N&5{EnsE %z P - 4758 5y it Au99.99 BB S A AV U
B 5 %X 95% HIm A KRR (BiJE) x5%
JRUE WA 2 A RIEE R G TSk 4 ETF BesE 4. KR,

A4 BB S5HIRETEF AERERNE AN H S
B ot ol P DRSS AL 2 AL AT XIS WAL 2 AR A

FEETHN DTk ISR A A
EETEN [ R ARAT B A PR A F
TIE RIS RIS
o |G ETERE A | Sr s ETR R C
VN
TR RIEEHAZ SR
000307 002963
g
WEIR T B4
459,642,854.23 i} 256,513,909.14 15
)43 L i A

T H2016FE7HIHE, ARFEEIGCHRMFER], WaiE kil H N20164E7
H5H.

2.1.1 BArEEREAIFNL

B4 SR 5y 771 38 478 Gy BT TR 5 it
B TS 159934

N (S 55 TP (ETF)

He A RARH 2013 4£ 11 H 29 H




%73

1B A 5 ROTIGIE SR Sk AR 5 2019 555 2 4l i

B < 3 AL T HHE SR AE

DRYIIEZFAZ 55 Fir

i H 20134 12 A 16 H
HEEH N 5 IR E AR A A
HEHENLIK b T RERAT I A BR A A

2.1.2 HinZer™ dhii

BBt H s

SR PRV G LU v, 18 SR R R O 1 R R R R
/M

AREGHR T TR E LM LPIAET R e 5

{FE ) 95%. 9B IB L St LB HE ORI, Ak
B4R H B ER B O B BEIE HIAE 0.2% LA, AEALER
BRiR ZZ AR HIAE 2% LA o 3 e LB S A 20 sh It

5 % RS AN BB G P 0T 2 AR A 20 $8 5F lA BE AR A, At
SN IEYEE T HE SIS L AR S
B T R R 29 P 5 R R AR 22 I R, AN e 4] DK
AR HE SR A2 B AEE RV, BUSH
TN
Mb &5 b g 5 v B4R 5 T Au99.99 L BR Sz a% A Ay AN
ARIEGIBEE P A8 5 Au99.99 BT sSLf A4
XS WAL 2 AR AAE WHEMRI, BEFE5 L E4SC 5 Au99.99 I Tt
SEAE A 2O AR UG IS R R AT
83 FEMFSIBIRMESIFERI
3.1 FEME
A NRMT
A
B (2019 £ 4 H 1 H-2019 £ 6 H 30 H)
B fE bR
DI 4 ETF B | B ik 354 ETF Bz
A C
LA s Bl & 1,455,520.26 650,389.62
2 A A 49,703,627.97 25,291,532.27
3BT 2 32 4 10 U4 BAF )3 0.1114 0.1047




5771858 58 5 BT TRGRIIE Z7 5 51 0

SRS

2019 F5F 2 RS

4RI S B

506,078,509.90

280,296,891.20

SR I B H

JIRELIE)

1.1010

1.0927

vE: LpTid
SE PRI A

SR 2
g

WS AR A AR NN BAE 5y 92 6 1) % T 2 1

3.2 HEFERI

3.2 1AM GRS M BUHEI KR R I 5 R ML 5T H B 2 i & 1 B

3 KP AR T T AT
2 AW s B Fa 2 e A IR RO . BB
) FHBRAHIR B H o (R0,

iy HARRAN O
AR A O S R i AT 24 e (A2 2

A A

ERAVINIKIER:S

55k E & ETF BREE A
A,
GNE | gt |
R T R el e T
i . g | Bl | o | 0-0 | 0-@
RO o HARE 2
® %@
@
N =/
%29 I 11.04% 0.64% 11.28% 0.65% -0.24% -0.01%
5 )5k 4 ETF BiEE C:
A,
GE | gt |
T T Rl Rl e T
e . g | el | o | 0-0 | 0-@
RO o FARE 2
® %@
@
N =/
%29 I 11.00% 0.64% 11.28% 0.65% -0.28% -0.01%

322 HBEEAFRABUUREERIHFERKRARZ) KIS RS R4 o

AR LR

5 TR &

A2 5y BT TRGIE SR B 58 ik e i Ak

R E IR 5L S U RS HE W a2 1 P S B F5 % L ]

5y 77k 4 ETF BEEE A
(2016 £ 5 A 26 H# 2019 4 6 A 30 H)




5 J7IE W 2 o ROTTGIE R #1512 kI & 2019 525 2 TRk

23.49%

20.55% 1

17.62%

14.68%

11.74%

8.81% {

2016-05-26 2016-12-01 2017-06-08 2017-12-13 2018-06-19 2018-12-24 2019-06-30
[— SrnskaETrEiEs — LR

5715 4 ETF B C:

(2016 4 7 A 5 H% 2019 4£ 6 H 30 H)

9.94%
7.95%
5.96%
3.98% '
1.99%
0.00%
-1.99% ‘ ] A IH i/ Nt
3.95% | Jhy _. | .' ( i .{/
-5.96% : v Myl Y

-7.95% 'R a

-9.94%

2016-07-05 2017-01-02 2017-07-02 2017-12-31 2018-07-01 2018-12-30 2019-06-30
|— SH M EETFREC — WHEE|

T 1.8 2016 £ 7 H 1 Hilg, A g8t C RMAEEA, matE ikl H oy 2016
7 H 5 H, MBS IR ORI AR % SE b AT SR 5

2. AR A FAMEREIIR, A RESHBIFHER KA 10.10%, LS
BHMEN R N 20.62% . C LS M AUFENE K H N 6.18%, [FIIIL Tt B2k #EY 2




5771858 58 5 BT TRGRIIE Z7 5 51 0

SRS

2019 F5F 2 RS

Z% 5 8.15%.

84 EHHAME

4.1 E&EZH (BEELBPH) i

EAREEEME |
It pumpg |
HR %% — Motk i A
% {FHR | &t o
Hi# | HH
RIESGHIESLI, 577
I8 R M AN IR Y
50 A2 Zy Ik = 48 ik
FI RS RE SN
Re2H . 57k ik
A [ LR 50 A8 5 Y
TR FE BOIE 5 $8  5E
SHIFRELH., 5K
JHIEZR 5L 5T 2 4 (QDIN 1Y
R, ik HME® UM EE, WL A AR,
B HZ 225 %5 7 BT WAL BRI & REBRATIRE
RECIETR X BT 24 (QDIN) WEEER, EEEES
FA HIZEE L. 5Tk 4] Middle Office &% 5
N I8 7 100 $8 HOUE IR BT 3 LR, Bk REE
Bl S (LOF) &4, 5 2017- PN A 78 e & BRI
NG D7 IR T A8 5y BT Il 03.25 - 14 F | KemBdntrn. BE
i SRR EENEES G RRBE S R B
W)ﬁ.%ﬁﬁﬁ L [T R fi é%ﬁﬁ%%%,m%%

BAIEZ7 $ BT 5L 42 (LOF)
PRS2, 57k
&R TR EOIE R B
H4(LOF) MR 4241,
Sy 7 IR AR 1
AR e @OH%
HEn ., 5JjisbnE
%E%%%%Tﬁﬁﬁ
AR RS R4
23, 57k bR 500 15
HOIF 7 5T 5 4 (LOF) K
HeAH. 57715 MSCI
A B R iE s 5 1Y

5 I & R A 1 8 AT T

e B RS ) 5

EF%E R B2 4R KL
GRS L .




5 J7IE W 2 o ROTTGIE R 1 51 3 R & 2019 525 2 TR

TR BOIE SR 1 5 J
e IR AL (A
w2, 5J7iE MSCI
A B BriE 22 5 RO T
IR BUE TR BT 2k &
IDEsE e

~z N\
EE T

sAL
:uﬂ;
oy

AFEGWFSEHE, 57
IEFIE TR A R RS
5y I IR H O Z 1%
HREMEESH. 577
AR A2 5 Bk
AIGHOE RS
REegm, 57k HiEl
A Hh [ B 50 52 7 A
FF TR B S5 45 o
SHBEEENRESH,
5y 5 15 AR A R E
e 50 22 5 B s 4R
AR A S A T
2. 57718 500 A2
Gy I I R H O FR 1%
A Sl W N
[RGBk HiE
500 52 & B H i R £k
FRERENREEH.
5y 7 IS UESR o wFR Uy
QI A S A T
2. 5771k Filk 50 45
oy P R E
Begm., Gk HME
B HZ 225 52 ) BT R
REUIEZF X 55 55 42 (QDIN)
FELF, 5HIAET
FRE HAE S B A 4
FFELF, BhikiE4e
A 5y BT I G FR 5 5%
REMEREEZT, Gk
IR 300 B2 AR R
FF R B S5 45 o 5
SHBEEENRESH,
5 7K IR 300 BE 24 PAE
L5 BT I R H e 77
BREENEEEE. 5
J7IR PR 300 A2 5 BT i

2018-
08-11

A, SRR
1T Consumer Credit Risk
13 AR 3 M M, 4856 %
M 3 2 LA BR A | 4 A
Jfi. RELHPHE, Ee
g, SHHLEREEHRA
PR 2 7] 8 5% R S = i
H,




5 J7IE W 2 o ROTTGIE R 1 51 3 R & 2019 525 2 TR

NIBEOREAIESF
REeEBEALENEES
B 5 J7IR IR 300 &2 5
BT TR HOR AL Ik
iR A A B S s i
573K 300 AR T 4
RS 2 T iR EOIE
RIS IR ST
RELH . GITRPR
300 ARHRAT G RhAC 7 BT
IR E ORI RS
eSS, 5 rikEsg
Hh [ Al 52 2 BT TR
hﬁﬁ#&&ﬁ 527
EHREEH. BTk
E$¢Imki%i%
GRS e e
FEESB. 57 EE e
O FR B PO SR P T
Eemtesn

T LA R AR AN B AR H 700 9500 2 1 B 8 AOISAE H AT 3.
2AEFF ML G CHEZR L AV 57 BEAR A BN BAH SR AE

4.2 B NI & I A Z I R 75 R oL K A

FARTE AN, AR GE BN ARE S QEFF R EIR) A R RNE 2
G B U BT REESEAUF I ME, IS T 1. BUS TAE a8
NARNSEE, AEWESHAE - B ST SR BRIE Y e B0, AR 2] XS P
RN, NEEOH B NEOREAN . EAMREN, e EEG%aM, THiE
B GBI AR 2 AT .

Il

4.3 AV HEHHHA
4.3.1 A3 5y il BE AT 1 L

PNt NG S B URE VA S EG = IS DR A OE S R IS RPN W N B W
PR B 5 A% 0 BT ORI R A P X R AN R R, VISERT VR aidinik . AT G
BN E T P A% B BB B A BRI B . B 4 0k R B R FE AN SR TR A Sy R AR, R
WAL Gy AT IR B AP A Gy fiiite, LB ARG . A AR S AT Hia 2 iR AR I,
WA RGP AP G, DURATREM IR AP R &5 4 & o AR

\

9



5 J7IE W 2 o ROTTGIE R 1 51 3 R & 2019 525 2 TR

N, P58 5 i BB AT IR 0L R 3
4.3.2 SHA AT NI E I ]
AAREWIN, AR TIARRAES 5N AT 5em 2 s H, FH &AL
Gy BRASHD () B0 58 Gy R I 2R SR 2 H BSCER H 5% A 3% 28 vk, e 27 TN
FEHCR AR T2 & DR R g 77 EA A A5 R AR R0 5, 1 IO R R 4 2
B R BB S A R I R B R R R AE 5, A R e B E JBAT T s IR
AAREWIN, RRBUAS: A W] 58 R EA Q-T2 5 A 2 4iiE K75 28 5 -

4.4 FE A A R4 AT SRR Y 53 L Ui
4.4.1 4845 AN FE S 4 R B RIS R 2 BT

[B1E 2019 AF ZZRSE, ZOUT I 2 WEHE Won 5k A TN A B J1iRes, sk A
WABTIH, Tr RN AF T SEBE 6 H 4ERERIZ KA, (R ASIR 1 AT
WETE 1 AN AR EATIF 7oK1 2019 4 5 H A1, R B8 HERE & T 4k & ndiE
KBIES, U SE R WL SR, AR BEh R LIt EX AR RE DT
T s 55 FIRE RS 175 285 I HES) N, 3 AE 6 H B 9, JF— B2 0% 1400 £ ou/#v] .

TER B EAIIE S, MG HIN, RSB S EHIREE IR 4285 BT Au99.99 B 1%
SERA AR, S5 Gt HERIR A RAR —EUPL SR I
4.4.2 5 BN H < b SRk I

BEMREWIR, AEE A BESHPUFEN 1.1010 JT, ARG P HFE G K
N 11.04%; C RIEESMEFEN 1.0927 76, ARG YHFIHEEKF N 11.00%;
A HME 5 LU I N 2 %6 11.28% . AL ERER IR 7 0.192%, 1 & [FHLE 1) H Anda il
T2 .

85 WEAGWME

51 REMRESH-HEGHN

P X-95Yvigas
FPs T H EH(T)
I EE 451l (%)
1| B -
N I:':l E}i%j:\‘ -

10



5T IE WG RITGRIER S P 2 &

L 4 2019 E50 2 B

2 | el 745,550,861.14 93.05
3 | e BT - -
Horr: fig - -
B SRR SR - -
4 | REREE - -
5 | &RAATAEMIET - -
6 | ENREEmT - -
Forpre SRR 1 SN IR
eI ' '
7 | BATHERREE &S 47,121,668.06 5.88
8 | HAhwt™ 8,568,739.45 1.07
9 | &ifF 801,241,268.65 100.00
5. 28R # 8 HinZE &4
4
B4 AYRSE
JP5 | HEAER Y (Y (8N ARME
eyt {8 b1l
(%)
FIR SR . X I3
1 %ﬁmfﬁ f{ﬁ; fﬁ%ﬁfﬁ i\gﬁ% 745,550,861.14 | 94.81
PR e PR 2 ]

5.3 MEHREATW A RNBERRAHE
5.3.1 A HIRIZIT U REIEA B ERRA S
ARG AR T HIRR AN

5.4 REWIRIEA SO E 52 ST 8 LB/ HERF BRI+ 42 IR 1 R T 40

AH G AR HIARAR A B

55 HEMIREFTF WA RGFRTHE
AR HIARRTFA 6T

11




5 73388 S o ROTIGGIE TR B R &

2019 F5F 2 RS

5.6 REWIARIL A SME 52 ST 38 HL I KN HER 8T 44 i3 5 3% A 40

AT EAM T WIARRFFA 657

5.7 REARIEA RHHE & H S T #E IR/ EERF BRT 48 B SCRAESF 3

B 2
AT G AR T IR AR RFAT B SCRFIETR

5.8 & HIRIE A SLMME & & B 3HE LE BN T BT 4 53 & R 8B W A

ARG ARG HIRR A&

5.9 AWK SCYE 52 S B 138 H B K/ 8T T A8 BGIE £ 3 B 40

A ARG IR AR FFABUIE .

510 & HIRAZ SBB R B 2 F 00 Ui B
AT G AR T IR AR B R T2

5.11 1 AR A B S BB 0 B i 5232 5 R oL i B
AT AR T WA R I 5 [ G 0

5128 A& & MivE

5.12.1 AFEHB NI AT T A4 UETF R AT ERA AT B # ISL R &

et gt H AT —F A Z B AT ST L TTHIEIE.
5.12.2 AR H: ARG WIAR RS A S

5.12.3HAth & TR B 7= H 1,

5 e EH(T)
I 43,471.72
2 | LUCIE I S
3 | MR
4 | RICRLE 7,936.09
5 | MHHIEEK 8,517,331.64
6 | HAtRIGK

12



5 I3 IE W 58 o ROITTRGIE SR #5572 kA%

4 2019 E5F 2 RS

7 e FH
8 HoAh
9 it 8,568,739.45
5.12.4%% 55 IR A B AL T 5 B B I vl 35 e £t 35 B 40
AT G AR AE FAR AR FEA AT 5 B 0 n] B i 77
5.12.5k 55 HHR 7148 B ZE A A 7R I8 52 BR 17 O ) Ut B
ARIEE ARG AR K FEA I L
86 FFAEEHBEIL)
AT
. DTS EETFR: | 5 I8 S ETFB
N A c
AR A B BRI & 1y 40 2 4 419,617,572.69 215,110,673.03
AR HA L S 5 HR I 4y 209,119,901.84 243,207,386.29
Jals AR A FE 4 0 e (=] 47 0 169,094,620.30 201,804,150.18
AR WL SR AR B F0
AR A B AR I & 4y 40 2 459,642,854.23 256,513,909.14

§7 HEEHEANZHAEARRERHFESEN

7.1 REEEANFHAESMHBRNER
AR A FE B BRI A AT S A

72 EAEEENSHBERREERARE SIS YIH

AR T YT N B < BN R A2 Y [ 5 < H O v SRSEARRE SN
88 HJ/ANMFHEX

8.1% & H*

13



5 J7IE W 2 o ROTTGIE R 1 51 3 R & 2019 525 2 TR

1P FE R 2 5 538 3 A 5 BT TSI IR 3% 58 2k 4 S FL IR ik & SR 1) S

G
2. { G TR EER HRITHRIES R R I SRR SRS A F)
3. (B ik 4R G RIS R R B S R R ST L)
4. (G IRRGE A R A7 T3k b 55 JD
B.IEGE T NL S FASHLE . B PIE,
8. 21 i Hh /5
J PN T R X BRYL T R VL AR % 30 5 ) MARAT KJE 40-43 1.
8.3 [ 7

o H AT AE BV ) S e A B, AT TR SRl SE R BN

5 JiiE B EARAF
—O—hHFtH+NH

14



