HERBRERTNGES
2019 58 3 F:FEIR G
201949 A 30 H

SEHEN: HREGEHGIRAR
HEFEN: TEERRATBRA AR AT
TEHEHW: —O—JuE+H =+ —H



R B RS 2019 FEA 3 AR

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 FEE A E @ BURAT B A IR A FRE AR & & FAUE, 12019 4F 10 7 18 HE K 7 A4k
TR SRR SHERIAR R A S RGNS, REERNEAFERERICE. RPIEHR
RV SR

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 At R 5 R R i T

AIRAEWE 2019 47 H 1 Hilg% 9 A 30 Hik.



R B RS 2019 FEA 3 AR

g e

H L FIRR AT I 30 R I
B4 F A0 001929

FwiafE i L TIIT R
e AR 2015 4£ 10 A 30 H

T IR I A7 BT

6,087,684,987.80 />

Feot Hr FEJIRZAVERRTIR T, 8RB SR R 5t 4 .
FG I EMA TSR BEBH . EAPRGL. FIZE
" H R BRI EN LG R, FHa5 & S HE P MRt
A FRIE. RIS AR PRRAE, Yog i & Efis . R
ITAFE SR E LG, &N TS,
V&= i TIABFIAF A5 I
RS NI TN A, 5400 R R U AR KT R R
JRFR S 25 AL
R, BEMES. FiplEe.
REEEHAN R SEHARAR
FEFEEAN Hh [ i B ERAT A A PR 2 7]
N PRI R B AR HERRERT A HERHEDT B
TR I8 AR 001929 001930
AR R 2 GG I AU AL | 120,455,629.55 £y 5,967,229,358.25 {7}
8 TEMFHIrMESHFERI
3.1 FEM K Hekx
B ANRMIT

Bt S B L

W WI(2019 £ 7 H 1 H-2019 £ 9 H 30 H)




R B RS 2019 FEA 3 AR

LEHIRHERT A HEIREERT B
1A BA L ST 35 763,419.86 50,739,017.81
2 KA 763,419.86 50,739,017.81
SHIRRE T 13H 120,455,629.55 5,967,229,358.25

T OARZESTRA NGB 5 5 )% U5

QA OB TR RS AR SN . BB R

v b OANE A SRMERE S D HHER

RSB RHIARE, AR A B ST I LA A R BB, T A G R A4
RATERSE, B, ARPERSMGENT, A0 09I AA R S0

@At 1 L.
32 Ho Pt R
3.2.0 AR AL o A0S (LS 25 2 B 15 ) M5 A S 2 2 1 H e
B S T T A

T
B | SR | kSR
B wlsRlE | ©-0 @-@
=D | HlEO | #lixe |
ER0
HE=1MH 0.6146% 0.0060% 0.3403% 0.0000% 0.2743% 0.0060%
H 525 5 1 1T B
T
B | G | kSR
B Wil | ©-0 @-@
=D | HlEO | #lixe |
ER0

dE=1H 0.6780% 0.0060% 0.3403% 0.0000% 0.3377% 0.0060%
3.2.2 K4 2 IR A DR G B H v (R 508 3 3 15 R MR EL e B 5 A AR 3 e

R

e st
R 3 5 b S AL A R ) S AE ST B

(2015 4 10 H 30 HZ 2019 49 H 30 H)




R s 5 B T Ak 4 2019 SEER 3 TR

HEWEEERRT A

14.00%

12.00% [

10.00% =

8.00% |-

6.00% |

4.00% P

2.00% [

0.00% =

2015/10/30 2016/7/30 2017/4/30 2018/1/31 2018/10/31 2019/7/31

—EBWEERTL — PSHREENES

HEW R EHTH B

16.00% |
14.00% |
12.00% [
10.00% |-
8.00% |-
6.00%
4.00% |-

2.00% [

0.00% = . -
20151030  2016/7/30  2017/430  2018/131 201841031  2019/731

—HEEPHERME —REREENER




R B RS 2019 FEA 3 AR

g HEARE
41 REZH (FEELH N fFih
FEAS 4 1 R 4 240 T TR WEZ M
4 1R 4% Ve
IR H A AT H 3 AR
RPN EZ NS L e e
S 2010 4F 7
ARG miﬁgﬁAgégwﬁ
BA® | £ . UeEH | 2016-11-17 - 9 4F s
- AT 5 & PR RS 5
HP IR A E\ P4 ST e 4 4 1
BhFnEs,

e O EREERE ], SE IR A2 5 B MR A S H 3RS .

@IEZE MO & SGEMAT 2 GIEFRAE AP 53 B B B INED AR ICRIE .«
4.2 FEHE RS I A 4 T A TR S A 1 00 1

I, AREEGE AR (PN RIEMEIE R O EE) . (AT SRR TR IR TR 5
SIBEEHINE) . GEFRRRESEHAFR AL HHERSFER). GESEHRAFITREE. o
FIEFIHE AR AR IR SRR S SR, AEWSER. BRI 2aaiE
M BRI FEE G 0™, AR A R B WU IR Rt b, RS A NSRRI, A 17
FRE AR REA AR 11T A
4.3 NTAE5 LI
4.3.1 A2 5y il FE HIHRAT L

REGEIN T AP N BT A B MAS, g JF PR S A S ) | BRI,
B3 RGN LT AE ST RAZHIAL 5 AT SN, AAF P HIAT 1 GEFRRE
SEHAF NP G HERSEL) A (EEESEHARAR AL SHIE) MRUE.
4.3.2 S AT NI I

A WIN KRR I TESATE SRR AL AT N

I, R B AR RIS 5 Bt ATT a0 [F) H )58 5 A 1 53 58 ol i ik
7724 H AT & 5% G L -

T

o



R B RS 2019 FEA 3 AR

4.4 R A Fk < BB SRS AL SR B B
4.4.1 R 75 ] PN B < BT SRS RIS AR 0 Hr

3L, EPRGRTTA BN TR G EERA M, IR E M, A RTiz 4
171, PR 2733 fUE XIAIE) 3000 fFHIT.

EATY, BURR SR ANBOR B, = KRBV BATF AR 42, (HERRIFR
RS A RATH SRR A S 8, WURERT I, el RS, RERR
AT Bt A FE ARG E s PR R B A G A RIS R I, SCHFsik vt ke, %
(R A 2o SebrRA, Je4T T 9 H 6 FYez [ 2019 4E 9 /7 16 H 4T RS % 4% 05
ANEIF R BRI AAE AR GAT BUX I A 2878 3 R ARAT 52 ) R A e 2 1A E 0 i
JAT 3 I 38 [ A A5 SRR (MLFD 5558 0] T R AERFTiA MG B A4, SRR RFRR B IR T IBUR,
BB S FPE L O R AR A W R BGE, (HE R TP 3.

W77, REEBEREON R, 7 HE 9 ARSNREZEHIRTT, 7 YRS BN,
B I T R8O FE R RAR A R K, 7 HIREL 6 A % &R SR E/IME AT, (B0 T44 Lok ep
MR AT 8 HAIBE SRR d Tl 22— E SR A WIRIKF, BERREMRaE. 9 3%
SRR TR KT, AT BB E R ST b P KA TR PSS, FRMEETEL, 3
AN HAFHAE 2.65%-2.75%7KF, 6 A~ H A7 HL7E 2.80%-2.95%[11/KF, 1 4F-A7HTE 3.03% /4 41 78 -

A I, ARG FERT T 3 A 6 DN H B FENLAF . S5 g F ML AR BN S Biridt [a]
HTZRFENHEAT 1 S S AR AT IR R ) 45 55 o BIRRAETC A SAT AR & id,  H G 8B
HIR B LR«

4.4.2 R BN E G RS I

2 2019 45 9 30 H, FE IR 18T A A M ARG E %N 0.6146%; I 5
T80 B A4k WA BLFE I 2 %N 0.6780%.  [RISYIMY 47 HL R 2 %y 0.3403%.  AH: <5 (Al 4%
ELBEHE -G R I8 A7 R Ja A 2
4.5 R 75 N FE e R N G 0 i E TR U

R I, ARG R LS — A DA H e Bk A NBCE AN — 1 N B G 5 i E
KT THEmEk.



R s

FHRMH R4 2019 4E45 3

AR

& RABRAGWE

5.1 R MR &V P4 A L
o e D) i G R 7 L
11l(%)
1 [P 7 i 2 #5 Bt 3,324,903,985.32 51.00
Hrp: fizF 3,324,903,985.32 51.00
P SCRHIE S - -
2 NGRSl B 1,809,842,089.77 27.76
Forbre SR 1 SR 5 42
b ' _
3 BATIFRME A A1t 1,358,946,172.00 20.85
4 | HAbwE™ 25,443,498.33 0.39
5 | &t 6,519,135,745.42 100.00
5.2 4R M5 [l e i B3 15 0
F5 | b B B I E ] (%)
. A 30 P9 452 27 e g i 5 AR 00 3.08
Hor: L A g b -
s i S () ok @ff P
) it IR Ao o ey i B AR 0 429,257,916.11 7.05
o ST R % - ]
TR AR U A 5T 1 U i AR AT o R 4 R 7 L ) LA RS S 9 NS B H R R AR
TR EL B P 167 ST 354
5 9 1 [ U 14 % 4 AR A 4 W8 7 1L IF) 20 %6 19 5 B
TEAHR A T4 AR B 13 117 30 4 555 L [ DAY ) % < AR AR 3 98 7 4L IF) 20%
5.3 L&A A T T A AR
5.3.1 BT A T T A PR A A
i H RKH




R B RS 2019 FEA 3 AR

e AR 5 20 P S F A R 51
A A BB 2 T A A PR A e 1 55
e A $ B 2 T A 3 AR R A A 238

I BB AL G R AR IR L 120 R AG B i
FEAAR S I AR G AR BT & T BRI AR IR 120 R
5.3.2 5 WIAR S BT &1 24980 52 J IR 70 A1 EL A

.. - FHIR BT R | S IR G TR
HHE R (%) FE R (%)
1 30K 56.79 7.05
Horre FoAR ARSI IE 397 K (¥ 77
B2 A5
2 30K (&) —60K 4.60
Horre FoARARSE L 397 K (¥ 07
B2 A5
3 60K (%) —90K 29.53
Forr: JRRAF B 397 R
B2 A5
4 | 90K () —120K 6.56
Forr: JRRAF B L 397 R
BF F At
5 120Kk (&) —397K (£ 9.19
Hore FARA7 820 1 397 R I
BF F At
&t 106.67 7.05

5.4 it W BB A&V TR A7 Sl 240 RAB DL

FEAR S WAL G AR BT & T BRI R A SR T 240 K5
8



R B RS 2019 FEA 3 AR

5.5 R WIAR AL TR i bl KR R I R 4L &

i B HHE

et (%)

Frs 75 kb A PeRA o

1 EEXries 129,744,006.97 2.13

3 Kol 068,824,191.29 15.91

Horr: B 4Rl 968,824,191.29 15.91

4| s . .

5 Al 5 B R E 7 580,167,045.12 9.53
6 S - -
7 [F] M A7 B 1,646,168,741.94 27.04
8 HAth - -
9 it 3,324,903,985.32 54.62
T A7 397 KIKTFS)
10 - -
R R fiz
5.6 W5 HHAR F2 M A A o 35 4 0 7 1 Eu g R /NHE S B BT 4 A5 S F o B 4
fRFHHE B o 4 U
e gAY 55 44 F FER A (B
(7K) A (%)
19 FU#F4RAT
1 111916278 LAY 9,000,000 898,831,519.92 14.76
CD278
2 190302 19 #EH 02 5,200,000 519,326,400.82 8.53
19 Ji R AT
3 111909317 AT 3,000,000 298,436,429.31 4.90
CD317
19 BEIEY
4 011900944 B 2,900,000 290,168,133.05 4.77
SCP002
190301 19 i 01 2,000,000 199,666,527.29 3.28
180410 18 4% 10 1,500,000 149,951,834.80 2.46
19 Jr M ERAT
7 111988035 SMRAT 1,500,000 149,817,983.37 2.46
CD260
8 011900869 19 HH” 1,000,000 100,084,392.65 1.64




R B RS 2019 FEA 3 AR

SCP001
19 H49

9 011901752 1,000,000 100,000,099.39 1.64
SCP008

10 190201 19 EJF 01 1,000,000 99,879,428.38 1.64

5.7“55 T M 5 WA AR 1 58 9= 8 B 7 1AL 1) v 9

=] (R
5 TP i 2 52 1 4 6] {EL7E0.25(75)-0.5% 1] FrI 7 £ 0 &
e 1 PR D 5 P e v 0.09%
5 1A D 25 2 1) B (IR 0.02%
0 JT PSR T i 128 1 0 XL ) 3 PR B A 0.05%

5 P 3TN B 25 B 1 44 00 (B 31 0.25% 175 1t ]

AR G AT T Y P AN AE G700 5 82 ) B IR 21 0.25% 15 1L«
A T 3T A T 2 2 1 26 00 (B 3 0.5% 155 190 1 1

AR e < AT T T P AN A L i 5 82 ) 28 0 fELAL 21 0.5% 1 0L -
5.8 i WAL A SO o5 25 B 1B U9 RN HE A4 AT T 48 B8 77 SCHRRIE 7 350 58 B 4

AT AR IR ARFFA W= SIS -
5.9 B HH AR I
5.9.1 B+ AU

BT IRMm ISR, AREGRAMER AT REG T, ARG 671X
R 110 S5 TR 2 3 s R 26 DR RESORLIE, I S BRI AR VR 7 HC TR A% B P o L SN Pt A
BT, DAMEAR I BAS TR 5 5 77 4

9T G R A AR VAT B B G B P B S 3 T R AR B8 5 T S R B P R
A RS, TN FE SRR AR 28 7 AE MR B AN AP IO Z R, G PR 2™, AN
T H R TR RIAE G A0 % 5 B SRR TS SOt AT ORGSR = 5 H
MR 228 0 UM B SR bR A B R W B 1), B % HA A FOAME SRR & K AN E AT R, T
RN A RMMEALZ B, I AL A RN EIRIRIEAT SR . S HHEHERE E 1.00
TG, AIPREAE MR SAVEA EA B W B RS R 3k EIRE A Re R S R & T A
FOOME R, F i PN TTARYE BN, fESRGRE ARG, R EERMIE ST ™A R E R

10



R B RS 2019 FEA 3 AR

TG e

5.9.2 AFESW BT HIATHAAEFFHIAAT BT, TRMRAT B A IR A ] R AR R AT ety A IR
A BESR S ] H AT AR PR E AT I AT DT AT Ol RSN Bk AR5 AT HIAH
FRAUEF B RS PP A5 AR A A I S 2k e 1 R I 2K

5.9.3 A 44 i
5 e & #(7T)
1 FAH PRIE 4 -
2 JSEWCHIE 25 175 S5 K )
3 YRS, 23,912,909.03
4 IR HA HR K 1,530,589.30
5 FoAth sk -
6 et 9% )
7 HoAh )
8 &t 25,443,498.33
5.9.4 $ 85 20 A4 35 PR I 3 At SO R F 4y
5.9.4.1 AHR A A AT 7 R U0 B IIE SRR B R AR T
5.9.4.2 T PU& TARIER, 2B ME &I 0] RefAE R % .
& FBAESHHRF)
R VA s
T H IR R IR A W R IR B
AR I 2 4 L A 111,368,603.65 4,661,600,124.89
et A G F ) 190,975,924.33 15,222,200,126.80
i T $ A < S B ] 43 00 181,888,898.43 13,916,570,893.44
i T ST R e <47 s A0 120,455,629.55 5,967,229,358.25

11

VAR IR BB R AT A Sk B JUE



R B RS 2019 FEA 3 AR

S RIUE) T P2 2 <

§ EEEENZHBEAReRRAEERH/AL
74 HSEIAH AL S HHE
I A I B A (B4 V6 e A IO«
7.2 S B A2 A VG A3 5

HEARMEEESEHNIZHEA R R W ARSI

Bt

8B B R E RN HMBERRFR

8.1 i I B — B R FE S i WL B3k B Bl 1T 20% 1 L

ARSI AR N R DR — S B B A S e i W LL A B B 20% 115 L .
8.2 FUMABL BT RN A EEF R

1. it I R 1) 3 L

2019 4E 7 7 19 H R AT 16 B 3 A8 B BRON W] 58 T T & 20 I i ek g 18 o [N 75 AR B BB 40 A1
PR 2 mI 9 AREH LA I 22 75

2019 4E 7 H 31 H R A1 B 3 A8 BT BN W] S8 T HT T BT 20 I T a3 g B B T 48 D By A A 7
MARAT et A1 IR 2 " AAEEHLA I A 5

2019 £F 8 H 1 HAAG R B & BUA IR 7] 5 THET 50 TP GRS G i L IR I AR DR R 4
BARA T EEI A 5

2019 £ 8 F 7 HARAT R B & A R A 7] 5 THET S0 TG G G i AR S S B A TR
GIPSIRN LR Al A

2019 4 8 H 19 H A = k8 BEAT PR A W) 5& T T T B8 3 T TR a2k e g AIE SR A A1 PR 24
GIPSIRN LR Al A

2. HAbHRE R

e F IS E AR AR KT 1998 4 4 A 9 H, b EE R 2 e Bz /5 it E R
BATF Z—o AFEIBAEIR, EI. Bl YL B M. B TOINEE BIE A
al, EFE. W EERA T AT ArEE e REGE A Bt ES R G A

BN EAL QDI LS BN BN R ETF GBI Say e Rkl ETF R, Hitkw
12



R B RS 2019 FEA 3 AR

WS HEBEEHNRSEHA . BHEATFZREEEHRBEFHAGEE . B S EH SRR 3
JRAWHLRA R A SER G AT HibASE FOF BEEHA . HHAZRE RSN BAEAT
L8 ETF R EE A, B ETFREEHA, DARER P BB RIS G s

0

AU N EAEE E 50ETF. fRE IR 300ETF. & MSCI 1 [E A it E BRIl ETF.
HFEA ETF. RE P HSIEEA ETF. 42 Z A H2 225ETF. 42 H ik 500ETF. & /M ETF.
EHANAR ETF, = diEJefs ETF. 465 AED )| Eik ETF. 45 SmH 4t ETF. 5GETF.
I ETR, e E Gl ETF, 2 E B2 ETF, S EESF ETF, HEAIEE ETF. L GIKK ETF,
R T ETF. 465 3-5 b s Gl TS It ETF. ARE UM ETF, WIBIRL 17 & i e ds
. KEWEZERE. MR FEHEEG 1784 Smart Beta SEHE . A IRTTIAIREL. M
TRE EHBUREL IR EON B IN
M ET B4y DR NI T T A, RO NSy, a0 Nk R AT IR AR AR

IEFR RS IO RS S g R e, fERE X4 h (B3 2019 4 9 A 30 HEW), H#HE#3)
HIR A (QDN) S A H AR FHE S R & (QDIN)ZE“QDII 2 4:-QDIN R & 5 4-QDII R & 34 (A 28)”
w4 BIHE 2/33 1 7/33; BB AN ES 5727 (QDI( C 3) KA H K Hh 4B (5 527 (QDI)(C 28)/E“QDII
H:4>-QDI i 7+ 42-QDII i 8 HE 4 (JF A 20 v 43 5l HEFT 4/29 F1 8/29; HEH St 27 (A 28)7E“fik
FI o WEFH RSB FHFIES (gD (A "FHEF 2/225; EEIEME I i
e -5 WP G @ 57 05 AR - e PGB i A 4 (=4 (A2 »rhHFY 8/18; AR i
F#(C ) KA E UG F7(C ) TE i F7 ik 4 - Ul it A i 4 A il it 7 A 4 (TR 6D (IE A 28
Sy S HER 9/105 Fl 7/105; A E A G5 7E <7 Hk & - i@ i A AU BE &A@ R B A 4 (RT A fD

(A »hlE4 9/169: HE BRIT g FRTE A (C FE IR G RS- M R E -l A 4 CEA
T 4119; R E QAR ETF 76 ISR AR 4 5 ETF S &MU R 50 5 ETF B4 b HET 7/59;
YR TH T ETF E IR SR - I ETF B &1 s8R 5 ETF 248 HET 4/31; L5 i it
ETF 7E“M 58 4 - 52 ETF 243 MR AU 22 ETF 526747 8/31; AR AR ETF B (A 2K)
FHE MSCIHIE A B BrRil ETF BCE(A 8) 7RISR 6 - IR ETF B G- MU R B 2 ETF
BRRedE e (A Z8) »riflrfe 5/46 A 9/46.

FER P IRSSTrH, 3ZFE, RS GIEUR P RORON TR, 55 iR A BRI A R 55
13



R B RS 2019 FEA 3 AR

RS (1D BT GIEERZ RGN A PGB NS, FRIEEER APP, L IEE
WS AT LECEREPUINRE, Wi T KRR BN B aiish eI fiR, () RRIESIFEIRS
EMTHFONE SN B T REHEER R, T R AW S EAR S (3 54
ANES BAIESR . BOE ARSI &1, 1RAVE S(ERM B RIE; (4 THRMIE 28,
PR CREHD 7L SRR “FNBFEES), MRS R T ZFLIIRETE A SRR
%

9 FEXHFEZR

9.1 F AN HE

9.1.1 v [EIIE M 2 #E - BBy A SO
9.1.2 (EEWH T IR MR SIESE S )
9.1.3 (R T IR M AT SATE I
9.1.4 R WAL,

9.1.5 FE G ML BEARALAT . B LU
9.1.6 B FEE N5 AR LA B AR

9.2 77 Hh £
B SCHAFICT 3 4 N /a3 4T N RE AT
9.3 A 7\

BB ] B BB SR ANREPT R B & B S RS TR A, #B#H ]
T £ ZEIN 8] P US4 S I R A R B

HEH G ERARAH
—O—hHE+HA=Z+=H

14



