$RIEFIFR LI FEZ SR A BRI BOES
BRAESHERS
2020 &8 2 FERE

2020 4£ 6 A 30 H

HEBHAN: BEESEFHEBROHARAH
EETXEN: PEIHBRITROERAT
WREXEH EHHRI: 202047 A 18 H



AR A TR E e A 22 M) TR ETF 5532 2020 % 2 2R RS

§1 HEERR

R EHNNEF S MEFREARR S GO ERIC . RS VERRR B s,

FFHL A R H S

TR 1A e Bk AR AE ) S 5T AE
e SFE N E TR EAT RO A IR AP IRE A &5

FIEE, T 20204E 7 A 16 HEK TA

WE I S5 Iahs . IFERIMBEAGIREFNE, REERABR AR BICE. ®RPER

TR B BRI -

e BN R CLISEAE F . B 93 1 i ) BERT OE

E5, EARIERE 8

e AR ST AURILARREIL . oA, Beo AR R B R AT AT 4 I A

FEHFHSE U .

A& TR RS H 1.
AWAEWHE 20204F 4 A 1 Hig= 6 H 30 H1k.

§ 2 R

2.1 BREEKIFH

AL FRAEHIE A 25 1) R B2 ETF %
e AW 006119

R (N LT

ReERAEMH 2018 4F 11 H 15 H

0T IR I A7 AL A

46, 323, 649. 81 43

BB H AR

AT T ENEN BT B ETF, SRS ERERFR R H 18R IR ER (i 2
JEAERER R 2 iR ME o

ANHe 0y BTF Bk &, 3200 BB 1 HAR ETF SEUR bR K48 £
R IR

S HIBR AL G LIy AR BB T H A BTF R EEBIAMG T2k & 58
FAFER 90%, REANAE S H HALENBR BRI 515 L /RSN 28 o £k
B )R, PREFAMR TG T 5% AL BB ) H A2 — £ LA
BUF R, Hd, ReEMEAE & E. FHRRES. MY

v
=

Al Gt B HE

HHIE A S5 A4 B4 B 28 2R X 95% HARAT VS BT R R (B ) X 5%

DRSS 2 45 AT

AFe GOy ETF BRI &, R St i T st & 51t miiin &t
$o$%$£ﬁFﬁTHhﬁw,%Iﬁhﬁm%ﬁ,Eﬁ%hm%
AL B FE BT AR A S 11 3 A BA ) XS A i A

%200 13




ARAE P E Sk > 2E AR TR A ETF 8232 2020 5 % 2 2 A R4

REEEHA AT S B A IR 7]
HEHEN T TR RAT B A IR AR

2.1.1 BrEEERENR

4 SR ERAE R IE A 25 W 1RSS5 B TG R B R R o 5 4
4 AT 159959

S aiaE (e 5 B IR

e EARH PO18 4F 10 H 22 H

e BB T IESE A 5 B

R YIIESR 2 5

b H PO194E 1 H 18 H
B =B P NEY 7t B I S E IR A F
LS N TR F [ R ARAT e A PR A ]

2. 1.2 BRREE= MU

B H AR

STk R A TR B I BT, R ERERAR IR B, 38 SRR (i 28 FE AN B
iR e i/ ME .

BB G

ANk 4 T ZORISE e IR EAAR TR R S8 % IR 1 F8 20 ety
I S LB R i R A, AR AR 8 Bl BB S AL
[ 1473 20y i BEAT AR L 2 o

A < TEREBT TARIR BRI S A e iR i R B UA, A
KE 1505 TR KT FR B0a f e B #6 J8 F BB PR 9% 7 LA AMIR 2 4 BB
17 90%, HAMK ARGk &0 K 80%, PRIVEHEZE ML LA 1M 52 BR 1 (1
ERACTAE

NiEaad e i

A3 < (1)L B AR N AR I FR RO A o AR R I HR Oy IR SR A
AL T AR

RS YA 2 4 AT

Sk g R A e, IO XRS5 PO 2 /KT e - o B Bk S 1t
M e . RS NIRERILSE, FERM ST HEREFRTEE0N

R, BAT SRR BORHALL A8 XU WA i AL

§ 3 FEWM SRS HERIN

3. 1 EEME R

Bhr: ARt
Est i Eas N WA (2020 4 4 A 1 H-2020 46 H 30 H)
L A LB s -40, 509. 36,
2. AJHAE 1, 748, 576. 12
3. MY 3515 G A B A R ) 0. 0366
4. SR B4 5 1 43, 268, 928. 11
5. BAAR KL G A A E 0. 9341

VE A O SE B aR 45 2 e A YIRS RN © BB

HAte N (& e EAR S ) 1ER

FASR B G BOARAT, AR g A3 C S Bl as in_EAH 2 se i AR sl s «
2y FRAEGWEHRIS A OIEFA N SIS Z I, Glan: s, BEE5%E, iTA
B A PRl et /KT EAR T P a7

Fo3u o 131




AR A TR E e A 22 M) TR ETF 5532 2020 % 2 2R RS

3.2 HEFRERI
3. 2. 1 A HARE &M B E K R R H 5 RIS B i 2R 1) Eh it
bbb et
HEBK R | PEEKER | LSt
B B ‘ HRERE | O—6 @—@
® EEQ | HREERO »
HEZD
E=AH 4. 09% 0. 88% 3. 55% 0. 90% 0. 54% -0. 02%
JU AN | -6. 01% 1. 39% -6.91% 1. 42% 0. 90% -0. 03%
k4 -5. 32% 1. 13% -6. 53% 1. 16% 1.21% -0. 03%
H 34 A A
-6. 59% 1. 08% 0. 64% 1. 24% ~7. 23% -0. 16%
HERGEE S

3.2.2 BEE& A FAMURES R HFEE K ERZ REE RS BRI R
RRFHI R

FRAE R IR SRAR G5 H R S E TR ICEE SR H P E I 3 5 [R) 3ol 07 b e 6 Wi e 23 69 S5 B2

W5t B
24. 00% :
20. 00% AN
L
16. 00% i n ‘J ;
12. 00% AL
| | P / I ‘r;/,»\
8. 00% LT, | I £ . T f.'.”
/ J 1 \"L“ AN Vi T 3 b AY | | \I |,
J J VY \ | UAA f \
4.00% Y \-J A4 \ /1 \
4 ,) V U/v M W i
0. 00% | Ffi—t” \ =t L\\ A LA™
W h\' ('M ' \ VW | N 5 N | ' | [ ¥ N v‘ N \ ,"‘ '\"‘
4,00} W Mp= T A \ H\ *
W
-8. 00% / ARSI
\'\,} \hv/ .\)/W 3
-12. 00%
w No) Ne) Ne) o o o o — — — o~ o~ ™ o™ ™ w v O o
- - - - L d - o~ o~ o~ o o o~ o o~ o~ o~ o o~ o~ o™
I | I | | <ll' | ~IO 'l\ | ] Cl) | (L‘ | ‘l‘ (‘l) <Ir ] J‘)
- & 58 8 8 &8 8 8 538 8 8 2 - ¢ 55 8 8 & 8 38
© ® & & & & & & & & & & & > 8 S 9 9 & 9
S © o o o © o o o o o o o 8 © o o o o o
o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~ o~
[— SRAERIFR B ABRETFRGE RIS MK E — REPITE deﬁf*ﬁﬂ”ETFHH%?mﬂLf‘f}z&l&ﬁi|
E: BEEERMNE, ARESEEESAFRERGEANNHNECH, OSSR A £ 1% T

B E B A B3 4
B 90%, A S HHAEMBER RIS
5% 4> 5 23 H 17— LN B BUR i 557,

[ AR E « A

SHETHAr ETF BIHHIAK T 54

ARG E |

LTINS B RE S5, REEAMRT IS5

Hrp, %

p=i
H
p=i

SRR & AR IRIEE. B



AR A TR E e A 22 M) TR ETF 5532 2020 % 2 2R RS

§ 4 EHARE
4.1 RE&EELHE (BESLE/NH) FHNH
A4 i |
tk 47 % i ﬁﬁé i

ERHY | BER

it 2507 Bl P E AR K
2, 2008 4 7 H RS
SEHARAT, G LRE
FEEHARA R SR
O RPN Sz s il Lk
H, [ 2011 4E 9 H 26 HigE
2014 £ 1 A 6 H YA AR
MR 300 8 BOIEF7 5 8 Hk
4 (LOF) R4&23, H 2012
fE 8 H 23 HiE /T LiiE 50 &5
B AE 5 BUTF AR HGIE S
RIS LS L, H 2012
8 H 29 Higdfra % Lk
50 SRS 5 BT da L
IEFF R R S B R e S
2, H201345 H 22 HE
2016 4 4 H 25 HAlfTHEH
S ARFEL M | 2018 4 11 H UE KB A E 52 45 30/70
FIRIBRE | 15 T e 4 8,
H 2014 4F 1 H 7 H % 2018 4
3 H 7 HAHAT R IR 300 F
By BAE I A (HAERAE
PR 300 FREGIE R AL 4
(LOF) #67) R4, H
2016 4F 1 7 14 H% 2018 4F 3
H 7 HA TR AE A E A
MV FE R PRUE T 45 T H 4 2
G4, H 201749 H 15 H
% 2018 4F 12 H 26 H3{T4R
A e TR AR A AT
AR TR 4 R
MG B R g I 5
RENIEFR R ESIEEE
H, {20174 11 HIHE
2018 4F 12 H 26 HAfF4RE
SO SR AR I R SR AR




AR A TR E e A 22 M) TR ETF 5532 2020 % 2 2R RS

RS WIS g A e e as e
H 2018 £ 1 A 18 HZ M EH
HeP MRS K I S AR S
BEREHESZLT, [ 2018 4
10 H 22 HE MR A IR
e AR S RD A B G £
HAFHHR RS EeLH, 5
2018 4F 11 H 15 Hit 3 F4R
HerpIE e 2 1 TR R 5 7Y
T A8 HE 55 4% BT 2 4 Ik
PR GREZT, H 2019 F
3 H 19 HilgHefTH4 MSCT H
A 22 5 B G R H0IE
F AR EZ, H 2019
6 H 5 HiEg i F R4 NSCT
HE A R AS 5 B TR FE L
WEZFH 08 ik 4 b AR ik
GREAMH, HANLTH.
EEE. P HE.

V1L AR AR IR ES (T R S & AR R A R (s 2 H
2 S LI & SGEMAT AL B2 (UESR Ml Boll A B3 B 20 7090 AR SRR
4. 2 EENNHRE B A E SIEE BT LK B

AHE GG BRNAEAIR S WINPT P NRIERIEESRTE) (P NRIEAIEIE A4
BHEESE) | (ATFSIER RV GBI ENG) RIS MR (AR s 2
AR 5 BATF TR R BOIE S 3 B 2 TR 2 15 ) ) ANHA AT SR B R E , AR ISR
FEI L SR B 0 M SRS RS W7, 7 ] SR (O Rt b, D2 0 R AR BOK
Ao, AR FH RGBT AR RIATA . ARSI ST N ARERFAARFEG KL
B MG A RINAE
4.3 A PREETHHA

4.3.1 A PR 55 EHPIT R
AT G T AR o B S U 1 CUES S B A W) A P28 BB FEAR S RL) 5

ST AN TREGHIEE) M (AP GHATHRIEE) 55, L T H BT Z ST R, TR
UEA PR IR — AL G

FERRRAAT, ARGEIAME TS WV 6, NET A HREHE A PG T
Fro [FAIRF, FESBTHRSFERET, S, PGB O ST AIE S BN B IR B B ]
FEMBLBIZAUM L, DRUES B R AL & (ML BB R

Fo6n I 131



SRAe P E S & 22 A A ETF 8242 2020 55 2 2 R %

FELHPATHAN, ARSEHNIATEA LGB, %] WLk, rgiise. Welnm. 2
P BRI, BRI EAGEA AT S PATHL
TR R I, ARSEH ) OE NN RS RO T b, B AT S ATk
Trs Abh, AT BENGEXS 152 5 il BE (38 <5 AR MY 55 SURE AT 1 DL AT 38 AT AN 3 44
MR, IR ) AT K i o
LR PR, ARG EHENAEAMR G WINPT T A7 58 5 il BERIAR SHILE -
1.3.2 RERHTHIETRY

AN, ARG ARKIUFAE T (e T B D125 AR 2t Sk 1R 5 538 54T N o
AIREN, AREEHAIAERAE S S5 I AIT5e 0 R B R A5 5 B )
FINAZ Ty B %A S 2 S EE ) 5% DL -
4. A RN S AR RIS 407

2020 £F 2 ZFE, GHd TR A ERVE B AR . #uk 6 R, EERRHIZ AL 1000
Jio BRI HUEAE R P LIRIAT. Wigk)R. SHEESMIEL, JREE A 2R B A B i
Fro £ 2 ZFErh, JREMREE. LRt SG e MR AR R, (BTSRRI 24 2dz i, 34
RN 4 [ i [ PAY ) A T A7 e RS R PR S« 16 F) 7 1 R R T R ) - RE AR K B 5808 T RS AR
fEL, AR PRI R, 1 EHRE A W R KR

RN, AT BT P RMEMRBE AL, RAAGEEMA LEHEME SN
AL BEEE 5 H IS A b e 21 ) R IEE [ AR B S5 R TC UASEG . U AL 55— BB FAF, At
<5 AR R R 22 F I AE 5 K

JEE 2020 45 3 L, AT TR R AR o BENG AR AN E X (142 il 5 DL 2 4 Bk
MR OACE, R SO RN A BT RS2 5 B i . fEEPRRBIERE IR S T,
K A B A A ER G B P OS] 6T, N2 =ZFEE TR R AT ], A i R 4522 L
= EREEVE RE MBI, TR ORETHER TN ZE. [, AR ZERE R XS A
T EEREERE MY B ORI [ bR BEE S BRI F . BEMORUL, FRATX 2020 4R35 3 T

FRERUR S

4.5 MEBHNEES KGRI
TR AR HIARAIE SRR A 0. 9341 T0; AR IR S M AAE I K2 4. 09%, 4k

EL L HEUN 25 0 3. 55%. TRAT AN, AFE4 HSERELRZ I HIE 0. 35% LA, SEAL PRI R 25 3]
1E 4%LA N o



AR A b E e > 2E MUK ETF 8242 2020 -8 2 2 B M2

4.6 MEMAZRSTE ANBERES T HEPE R
WEWIN, ARESAFAESE A TAF A RSO N AN — 8 NG e 5™ 1%

EIRT T ARSI,

§ 5 MBAAME
5. 1 REMREEE=ZHEHEMR
e i H &% o) B A BB (%)
1| B #sE 75, 269. 01 0.17
Hrp: K2 75, 269. 01 0. 17
FE|T 40, 926, 078. 44 94. 23
i) 5 Wi 7 T 550, 825. 00 1. 27
Hpe fiige 550, 825. 00 1. 27
B SCRFIUE SR - -
iRl Ly gy - -
S ATA SR - -
SN IR 4 % - -
Horpre SEWr=CIRIE 1) 2GR B 4 il Bt
- _ _
T | AT RS H &M & AT 1, 835, 455. 59 4,23
HoAh gt 45, 482. 97 0. 10
it 43,433, 111. 01 100. 00
5. 2 MERIREBAT WA KB ERTHE
5.2. 1 RERATE A RBBEHNRERTAHS
R e A G %iﬁ’; f‘ﬁtb
T VS N G0 - -
B Rk 18, 852. 85 0. 04
C [HiliEdk 20, 870. 38 0. 05
D (M. 7 B B KA R R
N4 9, 830. 68 0. 02
E - [@ul 8, 202. 97 0. 02
F bR AEE 34. 64 0. 00
G s, EiEAmEl 3, 304. 41 0.01
H o |[fFEfEmamol - -
I (5B A S BB RS 7,116. 56 0. 02
N4 - -

% 8

=
pes

=




AR A b E e > 2E MUK ETF 8242 2020 -8 2 2 B M2

P |4 3, 975. 92 0.01

RGO &N | 4 3, 080. 60 0.01

BRI AR R - -

KA AN 3L i B B, - -

JE R SS < BRI AR R 55 - _

HE - -

TARM2TAE = -

S AR E AR R - -

n i imlo|T|o|l=z2|=2|c | =

e - _

f=ann 75, 269. 01 0.17

5. 2. 2 MEWRBATW A RIBERER R ESR R AR
T AL S AR AR R M i R SRR

5. 3 MEARIE A SRME o 2 & 5 7™ 13H LI K/ HEFP RO B +42 R B A 4

e | mEmAE | mEsk | BB D AR GO Eg{fﬁg/j )@”‘EW
1 601857 HH LA 2, 086 8, 740. 34 0. 02
2 600900 KALH 278 5, 265. 32 0.01
3 600028 [ A 1,278 4,996. 98 0.01
4 002415 RN 117 3, 550. 95 0.01
5 601088 Hh ] 235 3, 374. 60 0.01
6 601888 [ A 20 3, 080. 60 0.01
7 601668 Hh [ 542 2, 585. 34 0.01
8 600048 PRF = 160 2, 364. 80 0.01
9 600050 Hh [ 411 1, 989. 24 0. 00
10 601766 [ 2R 327 1,821.39 0. 00
5. 4 REPFIRBMGF MM RIRFRELE

9 . o JE 4 Y R HE

e i 75 A ARl o L %)
1 EELhes - -
2 P AT YR - -
3 SRl F 550, 825. 00 1.27
Horbr: BURME SR 550, 825. 00 1.27
4 (N4 Dies - -
5 Aol i A % - _
6 P A - -
7 CIE G ETP) - -
8 [l A7 - -
9 HoA - -
10 | &t 550, 825. 00 1.27




ARAE P E Sk > 2E AR TR A ETF 8232 2020 5 % 2 2 A R4

5. 5 MEARIE A RME o2 & F ™13 E Lo R/ HEF B BT T4 e #R BA 40

. 2 e B

= T:|_|5\ N 11 T:lﬂa‘ ;_{ Sep I\ A
55 G AN T i3 47 HE K AfhE G 5 8 H] ()
1 018007 & 1801 5,500 550, 825. 00 1. 27

TE AR ARG IR LR 657

5. 6 MEWARIE A RHE G HSF P 1#E LLHIR/DHEF R4 B SCRRER IR R
K

T AT AR AR R R AT 57 SCRFIE SR

5. T MEWIRIEA RIHE HESF#ELLFIR/DEFRET LA RER B E A
T AR ARG IR AR AR &R

5. 8 A HIARIE A RHE G E ST 13E B RN HEF R I BUGES B B 4
TE A AR AR R BRI .

5. 9 AWK A RIME SHES T 1#E B XD HF RN+ R RSB BHA

AR B
A LA (%)

fit

frs HEL | HER e (BN BHEAN | aE o

R EEANE | X RAERL S
WA | L | BRI
1 BTF K X By | 40,926, 078. 44 94. 59
T
4% HIRA A

T AT AR IR EiR IS

5. 10 R EWIARFE SR B KB IEH R B B O A
VE AR SR AR A IR B

5. 11 5 HIR A2 S F 1 H GO 532 5 1% 0L v A
T ARG AR S WIR AR S E G 6.

5. 12 #EHSIE M

5.12.1 AEESHRIAT R IEFR AT EERAHRE HAPR BT TR AR, K
R G HT—FARBIATTET . LTNRFEE

AT S BB HIRT+ ZAETF I RAT A IAAFER IS BT IS S A, srE R 7 g H AT —

FRZB AT AT

5.12.2 ZERENH + R KRER BB HES A FME NS EBEE
AT GBI A2 ISR A B R A 6 ISR P 2 AP T

5.12. 3 HARKE F= 1k,

o100 3L 131




ARAE P E Sk > 2E AR TR A ETF 8232 2020 5 % 2 2 A R4

T R S ()
1 FHRES 1, 370. 45
2 |NIGIERIE S K -
3 |BIUR A -
4 NS 17,801. 65
5 AT HR D R 26, 310. 87
6 HoAth RIS -
T |FERETRH -
8  |[HAth _
9 &1t 45, 482. 97
5. 12. 4 HEHWRFFA KA T 5 B T3 ¥ 25 B 40
VR AREE S AR S WIR R AT FE ) vl 4 5155
5.12. 5 HE AR AT 4 B = AR I8 32 FR 1B O ) Ui B
VR ARFE S AR S R AT T 42 I S AR A 52 PRI 1
5.12. 6 TEA AR E MER AL SCEHBRE 5
T Vs HAMIRRE, R sz S5 &0 T ReaRZE.
§ 6 FHH IS HEET)
BT Ay
i WA 4 0 40 e A0 48, 242, 954. 24
i U 30 1) 3 4 A R A 47 40 1,772, 519. 42
ke st B R R 4 R B R ] 47y 50 3,691, 823. 85

75 Y1300 ) 5 < 5 0 AR SR A (4 A
UL <= D

T YIRS < UL 0

46, 323, 649. 81

VE < A AR B N B, S B 4 A A A B

§7 ZEBEANCHEARERRAESEL

AR ERREE AT ARG HIARIZH A E SR REA .

§8 MR HEE PRPMMEESFR
8. 1 &M B — B R EH A E SO LHIXBIEGET 20507155

1t 025 PR 2 YU A 75 IR R 2
% e |anensnss|  mw | em | mE | seew | essk

o1l 4t 137




AR A TR E e A 22 M) TR ETF 5532 2020 % 2 2R RS

B Bt 20% ] X 1y | ApEn (%)
]

= o [E

1 |2020/04/01-2020/06/30 20, 002, 333.33|  0.00,  0.00] 20,002, 333. 33 43. 18%

7 AR R
B NAERBIATE G, R I AR S R WS, BAR .
D) e AR R R, D HEE SO AR AR e B B, AR IR A A
R FExE R IIEAT PR R RIS AT REAIAT BORIRE L
2) R TEILTY, B RS ML L BRI S AR AR BB RIS S, PR FEER
B ] i AR 3 4 B B KU T 5000 7578, #E M R] BE 3 BUA S G 2 1k mi b HoAth 2 & 5 JF s R Dy
TR, HABIE S A N RS ARSI 2
3) MFFA IS AUE LB R I S AR N KR A S, S By il B [l 5,
S B MR R RETCTE B I I8 0] I 1) 2l ik < 7
4) IR R B PUB R I B e O BRFAT AN KR RE (R AC L iy, 3k g S AV B (B 0t ify 52 L B
FEAIIETR, ] REE OISR A%, SEAR GRS R, BE#E. 65
TFE /N B AL BRI DY s N BB T S B kAl — H B iHe, = S8dteh
B EL S B 2 5
5) MR B O EEFA NPTRAAT IR 2 e 0 A 2 B0 AL S AR 50%I), AL HAKA
FHESZIFAT N AT G2 G B L I FH ) S e e N R o A At i O ARF AT N DB 0] 0 <
P BOL — 2 S AT NPT 12 G0 B0A 2 BUB IS AL SR 50%K 1 IR, %2k &t
WA R Tk BTG S FRORT AR 5t < I o 3 L) B M) B B e N R B PR XU, o S SRR BE N
22 R W B e N HR IR 3 SRR AR ik S K ) R A A G ALY 50%, 1258 HH I B
el N H AT RERA A RIK

8. 2 MR & R M ERER

o
§9 £AEHHZ®
9.1 BECHESR
9. 1. 1 HRAErE oo 5 A YA BE S 5 TR0 T A T 5 P e e S o i o [
SVEMH SR

9. 1. 2 CHRAE IR SR A 25 R RS 5 BT TSGR OISR B 2k e R 2L e 5 R
9. 1.3 CHRHrPIE S A 25 ) 1A B2 5 AT I FE BOIE S $5 DR 3 IR 41 S T 45)
9. 1.4 CHRAE I SR A 250 R BE S 5y U T TEGRIR BOIE TR 3 B 2k k3t 8 0
9. 1.5 (HRAPIEGE PO A7 PR 2> w2k otk 55 M)

9. 1.6 AEEGE NS BRI AIE VAR

9. 1.7 AILEHEE N 55 B HLIEATE L

9. 1.8 ANl N AR /8 B NAE Fi 08 AR PR 2 I A

o127 4t 137



ARAE P E Sk > 2E AR TR A ETF 8232 2020 5 % 2 2 A R4

9. 2 FFTHCHY A
IR SO IE A S A TN B ST N A T . AR S AR A S A5 3\ T

LENMNMERT, HARER. &l

9.3 BN
WRF R A, E3AT ARG, nIE&FRR R N ES F e i 8 s ek S e, #H

RNFBEERE RS, B E IR TEARESE B A MG (www. yhfund. com. cn) 2[5,

REESERBMHARAF
20204£ 7 H 18 H

13| 3L 13 ;W



