{EAE3E 5 B IR 2K
EFRREEHREEE
2019 35 3 FH MRS
201949 H 30 H

s

SEHEN: FRESEHARAF
SFEEN: P ERAT RO AR A A
TEHHM: —O—EHH Z+H

= b

I

=



T2 5y BTG BOIE 7 BB 3 SRR & 2019 4R 58 3 TRk

8 EERR

FGEHNRE 2 LR REA RS TR R EIC . R PIEMRR B E KR, Jf
X E P KBS AR AT 5 A P AR AN S B B AT

B N EARAT IR A R A A RS AFE G FME, T 2019 4F 10 H 18 HE M 7 Akt
HIW 5 b (ERIUAN B H SIS SN A, RIEERNBEAAEERICE. RS E

R E R LSS . B 51 10 5 ) AE PR ISR < 98, (EANRIESE B — 2 B o

HEMEANSHEAREHAREI. BH KUK, T E MR B P S nl R 40 e A A
SGEEE AV IR P

AR IS TR R Z I

AAREWIE 2019 4 7 H 1 Hig® 9 5 30 Hik.



T2 5y BTG BOIE 7 BB 3 SRR & 2019 4R 58 3 TRk

g e

2.1 FE kL

FE W e A ETF B
He AU 000071

R (E FLTITF IR
Fe AR 201248 H 21 H

T JYIAR He p A7 B

898,038,191.45 {};

B H br

AREFEIESNHES ETF M HHHRE,
B, P 5B AU [F1H)R .

IBSREREAAR 145

AR 3 <3 B 5 B i 3 S s e [ ) 7 AR BT H AR ETF.
MR BT R L (Rl I iR L, ARG SR G E A ETF 1)
WA HTEEI 2. ARIOFREUSA B A SE R 3R A, X it
A AT WIS, BUIEREAR I TE R Bt kid S 51H
A ETF S 858 5y A e L R[] A 20 5 A0, DA sk i i
Fe AT A SN A F8 B BOR ERER PRI 1. v 1 S
MR BT H b, FEEl B8 FRAMESR TR . %,
PREEF —FR 4850 AR & . SRfTA: TR, JHEEM
RV TS HIEHEDE, DI niies

N E a7 e i

AFES PG IR AE RN 2 N IR TV SR B 1E A FR Bk 2 R
x95%+ A [ 3 AL R 5 A1) >6%

JRRSE A 2 4 ik

ARFEENEA ETF BHEIE S, [HA ETF IR EMFEEIE S,
R AR SR Sl s TRA S . AEe SR miigit

&
HEEHEAN R A GE AR A
HEFEEN HhEERAT Bt AT BR 22

A N PN

Bank of China (Hong Kong) Limited

BIA B HE ANH SCR AR

PERAT (B FRAH

2



T2 5y BTG BOIE 7 BB 3 SRR & 2019 4R 58 3 TRk

& Gk B TR

EFEA ETF B A eHHAE ETF B C

¥

N B RIS S 000071 006381
WE KT B H L1 0E
842,456,152.69 {4 55,582,038.76 i

2.1.1 HArFE g R I

o AR TEAEAE 5 B G R BOIE 5 L e 4
B F A0 159920

He g gt Tr 585 TP

F&E AR H 20128 H9H

B @ LT RUESRAE 5 i

RYNESRAZ 5 it

AT HBA 2012410 A 22 H
o NN e F G E AR A A
HEFE NAFR P ERAT I B R A

2.1.2 HARHE e dh ol

$BE HoR SO IREE AR PR AL, SRR 8 R R R 2 e Mb
- $%$I§%ﬁ@%§ﬂ%%&ﬁ%@%ﬁ@%%uﬁ
I M ERERAR TR 2, SEIEE G IR H AR
A e iii%ﬂ%%ﬁ%@%ﬁk%ﬁm%ﬁ%%miﬁﬁ
paEr S E TR A RS Birdk
8 FEMFHEIFNESHFERN
3.1 FEM K IRbR
hr: NRMIG
st
FEM SR (201947 H 1 H-2019 4 9 H 30 H)
e A ETF B A R fEA ETF B C
LA C S s 700,662.54 -6,224.43




T2 5y BTG BOIE 7 BB 3 SRR & 2019 4R 58 3 TRk

2. A -65,863,516.41 -1,253,792.56
3L 351 55 4y B0 A A -0.0848 -0.0452
A AR TS0 1A 1,237,860,492.44 81,470,907.71
5K F & 0 A 1.4693 1.4658

T OFrid e SHR bR A OIS NAWEEE 23 1S T3, T A28 AR sebriioat K-
ZART oKy
@AM P At f 2 AR BN . B 5ia . HARIRN (& et EAR ST ) FHER
HR G HIRAT, AR A C sl as n_EAHI 2 e (E 22 s i -
3.2 F:EiHERI

3.2.1 A 5 I3 G O A 1Y R R L [ M 5 b e WA e R ) LA

e EA ETE BEEE A
b b A
EKR | IERKR | gt -
B B o 2 e TN a8 bR O—B @—@
® EZEQ | RO WD
HE=1MH -5.75% 0.95% -5.94% 0.94% 0.19% 0.01%
e fEA ETE BEEE C:
X X X N e
N IR | P ENR | SR, | B B
A ® HEEe | mioise | LR | O-0 1 00
HED
iHE=AH -5.82% 0.95% -5.94% 0.94% 0.12% 0.01%

3.2.2 B A F AR LRI & R AU E I R AR5 L5 R MY 57 LU R HE A o A A2 3 1 LA

EAAE 5 RTF IR BOIE S5 B e R

FUH AU E A 2 5V £t b A R WA 2 2 ) s 3o EE ]

(2012 8 H 21 H&E 201949 A 30 H)



B A58 5y BT IR RO 27 $5% R IR 6 2019 4R 3 FREHl it

HEE A ETF BEE A:

80.00%

60.00%

40.00%

20.00% |-

0.00%

-20.00% *

2013-11-4 2015-1-12 2016-3-22 2017-6-2 2018-7-30

—RBlEEeTRE, — IR R

BB EA ETF B C:

12.00%

8.00%

4.00%

0.00%

-4.00%

-8.00%

-12.00% *
2018-9-20 2018-12-20 2019-3-20 2019-6-20 2019-9-20

— EEIRErTFREC — SRR |

8 HEARE

4.1 Hezd (SEeaBND fih

A | W% FEASE G I 2 < 2 YT FR EZF Mk 4 B




T2 5y BTG BOIE 7 BB 3 SRR & 2019 4R 58 3 TRk

RAs | EEE IR

T N R
SRR S, ik
i FHESHF 9%, 2006 4 2
HETIN I E S 3 B T IR
| am, T e
Wi gy | 20151220 ' OF | gy, L bbb 5
Ve TERGRA R RS B
Jlisy HEFEHZ4H (2016 F1 A
29 H% 2016 4F 3 H 28 HIH

A 4,

e OLRAEIRE B, B H RS AL G BN S e AT e H BE S

@IEZF MR & SGEMAT 2 GEZRIAE N S TR BB INED BRI SSHLE
4.2 R FE NS T A G 18 1 TR ST A 15 0 1 1

AN, AFESEHNTRES (B NRIEMERESF R R EI5) . (AT RIS &
SIBFEHINEG . GEFRERESEHAF AP EIRFE L) (EeEHE AR RIE . o
FIGBENREL B R T E W) SREREANESE S, KAEWSHEH . B3, Zem)E
V) R FH B 4 8 7=, FE PR A% B RS I SRt |, WSS SR AR IR KRR, A 4
FRESMNIEFH AR TN
4.3 NV A5 TR ]
4.3.1 AFAE G AT B 0L
REESEHN— AP & B A SR, 1 A% 1057 A L 1) o1 B R RE
B RGN A5 7 AL B IR ARAE AL 5 AT . RSN, AR RHIAT T GIEZR R
CEBATNPZGHHERIFEL) M (FREEGERARA T AT SHE) BIE .
4.3.2 5 AE AT I T

et W P R R AR G AV 3 38 AT A

AN, AR I AT S HIAE 5 BT ATT S R H )58 5 RS D ( $L 58 By i ik
F 24 H FRAS B 5%[I L o
4.4 A5 ST DA FE 4 PR 45 B SR R b 25 2 I 23
4.4.1 3 3 P G B R SR LIS A A3 T

AFEEERER IR R EON B R AR TR 2, Wit B R HE Dy & N IR ML 2 R i 1E AR H5 20Ul
H>95% + N IR T VE A2 KB I R 26 56 % o LA F5 80 H T2 LA Wk JBE 117 o 117 (1L e K B B S R 1 50

F U R BOREA, DAL R B il i (O BB AR B B B e tirde 2. 1248508
6

o

\



T2 5y BTG BOIE 7 BB 3 SRR & 2019 4R 58 3 TRk

1969 4 11 H 24 Hlg1EAURAT, REBB T RAT AR ES RS, Ak & 3 BRI AT 5 i K3k
a0 [ £ 7 e 58 T H b ETF CIEARSE 5 RUOTIGIR HOE TR 3 ), I SEBLEE 1558 H A,
S 4 thn] DU SN AE A S8 Bt IROR BREZAR K16 5

3FE, RELTORFFEIRMIIG IS, HAETSRH 5 BEHEAHITE R, EFRULEEZLG
FIE AT SR R BBk, SRR AR AR N IESE 2 IR . [ENATTER4ERF 593, BUNHFSE
AN KEGR, RAT 9 AR e R &, iR Btiish e, AMBURF BN I Hti P IR s i 2
Driffah st A, NRMICREIERBE . S T F obd, HEEFBRRE. T8, 71k
SRMECR . T E A2 KK T A0 b E AT ROWE R, ARk ], 2 rh a5 o) BE
TR AR AT AR, A AR RS R BRI B ) ik

REWIN, AFESAEMIFIRERAR R BN AL b, NSO Bes s R I I 145 A .
4.4.2 WA A EE KDL SR

#2019 4F 9 H 30 H, #EfEAE ETF BiE: A (R AIFE A 1.4693 70, AR W B E 1
ZEN-5.75%, [F) WL 27 b R HERT 1 #2-5.94%, 0 R AE/E ETF Bche A AR i BRI (i 729 152 04 +0.19%;
R A ETF BK% C M AUFEN 1.4658 0, AN MM A (L4 K5 -5.82%, [RIHIL St b Ak itk
PR AR-5.94%, A ETF % C A S Y1 ERER 25 1 9+0.12% . 5Mh S AR HE HE ™ A= i B 1)
BFEE Y HH s B ey se . FpIWIBEal . Rt o 2046 7 AR 22 5
4.5 5 I i Nk & B i E TS UL

RN, AT SOR HIUESE A A H B SR AR A N B AN — 0 A e B
&+ LT AT

& REAGHRE

5.1 R IR G B 4 AL

SRS

N
oSS

F
Fr5 T H EH(T)
4 EE 1 (%)

1|

Hor: Wi
HEEIE
(i
2 R AR




T2 5y BTG BOIE 7 BB 3 SRR & 2019 4R 58 3 TRk

2 HE 1,200,008,526.80 89.93

B SCRRIESE

4 | ERMATE M

BGIE

5 | EAREER T
I

L SRWTSC R ) SN IR B e fih 7

6 | TemiipTA

7 AT RS H & &A1 125,529,943.51 9.41
8 | HAhRmiv~ 8,880,683.28 0.67
9 | &it 1,334,419,153.59 100.00

5.2 iRt WIARFESNE R (HLX) UEZR T I B 2 MAFE IR 55 0 A
AT AR AR RS A R AT IE

5.3 5 HIRIZAT ML 7> FA A S M AR BRI B A &
AT AR AR RS A R AT E

5.4 75 IR AL 2 FOHHE o5 BE G BB U BN HERR BT 44 2 AT SRR B B A
ARSI AR IR AR AR R AFFEEIE.

5.5 R WIARAL 5 SR R B IR 4l &
AIE ARG IRARFFA TR .

5.6 R i AL 2 FOAMEL o 288 8 B2 7 1 LR R/ HEA IR I T4 B 5 5t T 4
AIE ARG IRARFFA TR .

5.7 A5 IR A% 2 SUHHE o5 55 U715 E EU BN HEAS TR 44 5277 SCRAIE SR 430 5 W1 40
AFE G AR WIRARFFA 57 SCHRAIE SR



fEAE 5 5 BT GIR B J R SRR &

2019 58 3

5.8 i i WIAR % 2 SO B o 2k < B 7 1B LA /N HE A2 I 044 < AT A2 At A3 B8 T 24

N E LR
5 T AE S A L4 FR
(JB) HE R (%)
HANG SENG
1 s lﬁﬁ ’Hi - -
Bedr AL IDX FUT Oct19
2 - - -
3 - - -
4 - R B
5 - - -

T WIOTBBORM = H R as Sl 5, HoRHME DR 4 & AT arh, BARSBEOE L

TH EABCRUERER, SHEORUAERR:

o
(3E/52) _
feR P e ST ISl A
($4J:
¥
HANG SENG IDX
HIV9 45 52,923,604.42 -797,421.94
FUT Oct19
AN RMEAE B B BA T -797,421.94
J 8 WA T B R A A 28 -344,945.81
8 M TR B R AT A oA E AR ) -937,023.98

5.9 A WIRAL 24 SLUE A 2B 5

AR B INHE PP B - 44 2 45 BT A A

i B4 Tt
ARME
5 el | BEeRM BfET EEN o HHE L
" (%)
HEA Lo | R E A | 1,200,008,526.

L ETF BRE v HABRA A 80 90.96
2 - - - - -
3 - - - - -
4 - - - - -
5 - - - - -
6 - - - - -
7 - - - - -
8 - - - - -
9 - - - - -
10 - - - - -




T2 5y BTG BOIE 7 BB 3 SRR & 2019 4R 58 3 TRk

5.10 ¥t 20 -A48 45 bt

5.10.1 fiR I, AL ST RRIEFF AT S AHIE AR ZOR, RRIIA R SRR IAT+ 4 e
WIRAT EARA I BN M I LR A, BER S it B AT — E N 2B AJFE DT AT .
5.10.2 B S H BRI+ 44 B AGE Bk S 5 TR RILE 1 2 R RS

5.10.3 HAR BT #4 B
75 e\ &EH )
1| fFHORES 4,277,313.08
2 | RISESTEHE K
3 | REA
4 | RilsRE 20,394.86
5 | MHHIEEK 4,582,975.34
6 | HAhRUEK
7| FEpEs
8 | Hfh
9 | &it 8,880,683.28
5.10.4 A5 HIAREA 1 Ab T O AT e e 5 W 4
AL AR WA R R AL T R 0 ] S 45 %5 o
5.10.5 5 A HT 44 IS v A7 AE LIE SZ R AR 0 1 5 B
AREE G ARG AR R B
5.10.6 #8541 PR A o Ath L 4t AR 6 4y
T PO AN R R, 43I0 RS & I0 2 8] °] REARAE R %
& FRAESHHE)
AL
iH B IH A ETFECRZA B IH A ETFIECRZC
AR R ) 3 4 1 B 754,397,150.43 4,284,175.02
e A 4 e FR 2 A0 181,495,515.72 56,201,901.39
Pl AR S A R [ 4 A 93,436,513.46 4,904,037.65

e I IR AL B 1 A

10



T2 5y BTG BOIE 7 BB 3 SRR & 2019 4R 58 3 TRk

A 3 A 3 4 47 0 842,456,152.69 55,582,038.76

gy EReEHENZHAEARSREELEEREL
74 G E RN AL SO BRI
ARI G AR W TE R B BT 2 4 A S L«
7.2 S GBI I A VAR A 2 5 I

AT AR WITC A & BN I A B8 e R A I S A DL

B HHBREF R RN EMBERRER
8.1 A WIN B — BB H A S e A LA B B L 2006115 i
ARTE G AR A S N R HE IR — PR A B < L 1A B BRI 209615 1L
2 BN P HoAh E A
To et TP 4 11 3 B T
2019 £ 7 A 12 [ kAt B 5L 8 BEATBR 24 7] & TN AR 0 T B A e B I R A3 RS A PR ST A

NGIVSIRNED IR AN
2019 £ 7 H 19 H KAt 5 5L 8 BEATBR 24 7] & 1N AR 20 T Ak < 1 v N A R 6 e
A PR AT AU A

2019 £ 8 H 1 H RAn R I G /8 BRAT IR A R & T T #8 70 THBGSE W VL IR AR DR K 4
A IRA T 2 75
2019 £ 8 A 7 H kA te I G BAT IR A W R T MR i 0F Gk & Wr iR R e R IR &

GRS IR Al A T
2019 £F 8 H 19 H At 5 5k 8 BEATBR 24 7] G TN #B 20 T I a3k < 1 9 AIE S BB A7 BR
NCIVSINEED IR AN
2019 £F 8 H 30 H At 5 5 8 BEAT BR 2 7] SC TN AR 20 I 3k < 18 B Ol N A3 R e
e S NEIPSIA D IR A A=

2 HAbAH S B
e B EATIR A T ROLT 1998 4E 4 H 9 H, 2% rp EIE I St lor i i ik 4 B 2 47
AR Z—o AnLEAEEI L, EAbnt Bl BRI 8#. Eat. s, THAEBEE A
", . WYL B TAR. AR EIAEERESE A R ES LS A,
B EAL QDI L BN, BN E R ETF REEHEA. BAE Ry kil ETF RE&EHA. Hitw

WG EEEGENIESEBA . BHEAFEREEGRPVEAGTRK . B 5K E EH SRR T
11



T2 5y BTG BOIE 7 BB 3 SRR & 2019 4R 58 3 TRk

JEIMHA A TR S AT . BHATE FOF B4 A, HHAST Y HirEeG A, BN Hth
HEE ETF G EA, BRI ETF REHHA, UM R BB R TE SR %
BN, FETAFREH RQFIFEEEE A, LRSS IR ZHWESERATZ —.

RGN ETF R R E MR K MESE AR Z —, £ ETF B IR T
FERZLK, HAr# M ERERE LR 50ETF. #2E )7 300ETF. 5 MSCI o [ A IZEH Fril ETF.
feH A ETF, SRR P HIEEA ETF, A EH B 04 225ETF, 42 ik 500ETF. & d1/Mi ETF.
HF AR ETF. R HEdA ETF. A E PRy ) E ek ETF. 42 RIEH dE ETF. 5GETF.
R ETF, RE Rl ETF, LR R ETF, 2B ETF. HE Q1% ETF. R QK ETF,
R PRI ETF. 4R E 3-5 b s Zn] 415 FH 5t ETF. 425 OM ETF, YPBTERL T 78 o6 v B4R
B OREIEERE. P/NOREL FEIREL. 17VIREL. Smart Beta 5EHS. A TR WM
TREL. ERGUREL B RIE B EON TR ik

TR 4 RN NS, RTINS, T AR RAFRO IR . AR
IEF RS LS GGt TR, FEH S0 FeHE44h (% 2019 4F 9 H 30 B, EE 3
HIEA QD) LA E A Bk FHY S BIR A (QDINTE“QDII 24:-QDII V&7 4-QDIN R & 4 (A )7
a3 SHER 2133 1 7/33; HEELE AR 555 (QDIN( C 2K) AR E K h 4645 F 527 (QDI)(C 2K)7E“QDII
F£42-QDII i 77 5 5-QD I fi 77 B (AF A SO 735 HEF 4/29 1 8/29; 15 i fii 77 (A 38)E“fiit
FI L WBHH RSB HHFIES (2D (A T 2/225; EEELE TR
3 4= BT A B S A I - P GOl 5 AL 3R S (28D (A Z T 8/18; AEE fif
F#(C 28) KAEE UG5 F5 (C 28)TE Mt 5k -l il 27 200 e - M i 5 B 4 (CRTHERG 5D (A A 2D~
S AHET 97105 1 7/105; A RIS E i i - @ F A A AR S B G H A S (THREAD

(A ) 4 9/169; HERITERIRS (C R)E R G I & -(h I AL & - il B 568 (IE A

FO R 4/19; R ANV ETF 7RI SR G-I SR ETF R G- AUBIE HURE ETF 28 HE 5 7/59;
B B ETF 7E R SR A G-I 0 ETF BT AREURSE ETF 4 HEF 4/31: SR RIEH Y BudR
ETF {E“ SEIE & -5 ETF R4 -F e 50 22 ETF 4 HE 7 8/31; EHE AL ETF BeE: (A )
Lt MSCI [ A B BRiE ETF BCEE(A R)FE B EE - R ETF B - U R Bl 22 ETF
e a (A28 "R 5/46 1 9/46.

RS T, 3, HEESALELZ P FRA TN, FHikem 0 E R AR
SRS (1 BTGP EFBEIRAIE T A PCRIEENE S, RS K APP, LR
ESHEANT LREREIIThRE, WL T ORI E A B M A AT R () RS EHEIR

AT PONMIE KN B AT PEARE, Jr % 7 K RS e ER S L (3) 5
12



T2 5y BTG BOIE 7 BB 3 SRR & 2019 4R 58 3 TRk

JIANIESS  FHUESR S BHYE NAF AU & 1R, RO 2B IR0 (4) P fl s g,
PR CE=HD 7. <FHUERIETTT. “FNRFEEES, R R T 2R BETE BoE SRk

%o

9 ZEXHFEFR

9.1 HEMFHRK

9.1.1 v [EIE s e A% HE L G SR AR ¥ U4

9.1.2 (MEAAZ GBI TR BOEF 48 0 B S e B B 5 ) )
9.1.3 (fHAAE 5 AU AR HOE S 5 B S e S ST L) s
9.1.4 A E WA

9.1.5 B LSS AR LA B AR

9.1.6 FEGHLE NS BERAL IR, B LU

9.2 {7 Hh £
B AT 5 A B IE S48 AT .
9.3 & 7

BB A B BN/ AT NIE T e S B & &S SO TR G, SRl
£ BRI 18] PN S 26 2 SO (0 R AR B BN

e B E AR A A
“O—NEFASFEH

13



