HEMERRTHSHESE

2020 £E38 2 2

=R T

2020 £ 6 A 30 H

ot

SEBEAN. BEEE
SFEEN: PETRE
TIEH A —O0=

=

I

EEARAF
AT PR 7
Of-tH=+H



R E B S 2020 FFH 2 AR

8 EERR

G EH WA E R REFRIEAR S R E R, R SRR B E Kts, IF
Xof He A AR BLSEE  AEREA S B  AREA ) R ST AT

HEFE NP E TRRATRO AR A FARIE AR S S FME, T 202047 H 16 HE& 7 A®R
B SRR AR R A EENE, RIERRNEAMAERECE. = FIERR R
£ PR TS

B P N AW LSBT B0 B 0 R 0 R 18 R S 0, (BRI 4 — 2 B A

B GHEARRHARER I . BT KR, $ T8 FENE 43 08 e SR AT AT 4 Bl 5 A
ER (S E AL R T

ARG IS5 RRARE I

AR A 2020 44 H 1 Hild% 6 H 30 Hik.



EREWEE

teifi i 4 2020 fE5R 2 R

g e

B & TR EE W E TR

gAY 000343

H 4B FLTIFF I

e AR 2013 4£ 10 A 25 H

P HH AR J 4 A7 A A 112,490,195,801.81 fi

BBt Hir TEJIRZAERIRTHR T, 1B REE (20T [El4R .
A F G B R P R . AN RIE PR IRIE . ARAT AT

P AN SRBLTTHENE . F A T AL 22 10 0% SRS S 45 % S LA S
W H 7

N&ia e 2 LRIBAAE SRS Z

[—— $%ﬁﬁﬁﬁﬁ%%é,%@%m@ﬂﬁﬁﬁﬁﬁ?%%@
Hs . WAEBIESE. HHAESE.

ST IN BT B G FRAT R A 7

HEEFEEN o ] R ERAT et A PR A

B o G (4 TR R BRI R A EE I E 15T B

NE D PRI A 000343 004201

A AR T o R 1 A A | 95,300,366,606.13 47 17,189,829,195.68 1/

8 EEMFHEIFNEEHERI

3.1 FEWM S iahs

Bhr: NRMG
- 235 #1(2020 47 4 H 1 H-2020 4 6 H 30 H)
F 55 Fehn — —
R ERERT A R EERTB
LAHAE S 2 437,851,375.66 79,809,650.24
2 AR 437,851,375.66 79,809,650.24

BRI & 5L 1+

95,300,366,606.13

17,189,829,195.68

2



R E B S 2020 FFH 2 AR

T OARFESTRA NN 5 54 1% 002 F .

@A O SIS E Fr B S A IR BN . BT HAbN (A& A RMEZ S HIkk
SRS ARE, AR A O Seiias in EAR A e A S es, BT AR 4 R A A
FAERZE, B, A RMEEEIEEAE, A O SIS RIS AR 1 4 AU 4G

@A S 15 H & .

3.2 B& i ERIM
3.2.1 ASHRAS HHHE G AT AL 2 26 J 5 TR b 5% LR i v S 2 11 LU
SR E R A

V|25 {5 5E
e AHEE | ER R | gt N 06 @
Al RSy N - -
O PRfEEQ | HEREEE @
HFE=1H 0.4502% 0.0016% 0.3357% 0.0000% 0.1145% 0.0016%
T ESH 1.1060% 0.0018% 0.6713% 0.0000% 0.4347% 0.0018%
i —4F 2.3647% 0.0014% 1.3519% 0.0000% 1.0128% 0.0014%
TE=5F 10.0565% 0.0027% 4.0519% 0.0000% 6.0046% 0.0027%
o EHE 17.0627% 0.0027% 6.7519% 0.0000% 10.3108% 0.0027%
HEEEF
i%g%/ﬂi 27.2061% 0.0037% 9.0228% 0.0000% 18.1833% 0.0037%
X 7
HH W E FE b B:
V&G {aR &
e AHEUE | EREE SR | gt T 06 e
J SV - -
= ,—I; = Y E‘E; Z
RO PrfEEQ | HEREEEE ED
TE=1MH 0.5102% 0.0016% 0.3357% 0.0000% 0.1745% 0.0016%
TESTH 1.2266% 0.0018% 0.6713% 0.0000% 0.5553% 0.0018%
o F—a 2.6108% 0.0014% 1.3519% 0.0000% 1.2589% 0.0014%
ok =F 10.8510% 0.0027% 4.0519% 0.0000% 6.7991% 0.0027%
HetR
i;&%%j\ 12.9891% 0.0027% 4.7361% 0.0000% 8.2530% 0.0027%
A5

3.2.2 HEE G RIAR LIRS B E R FA ) &5 [R5 bR R I i 28 38 50 () EL L
HEME R mTigks
Rt A a2 5 G LA AR s 28 sk A Aot LG 1A
(2013 4 10 A 25 H % 2020 4F 6 H 30 H)



RS DT 4 2020 £E5R 2 TR

R E R A

30.00%

25.00% |

20.00% |

15.00% [

10.00% |

5.00% F

0.00% ‘== : : ' : :
2013-10-25 2014-10-25 2015-10-25 2016-10-25 2017-10-25 2018-10-25 2019-10-25

—&BEMEEHETL  — LENEEEREE

RN ETRTB

15.00%

12.00% F

9.00%

6.00%

3.00%

0.00% : : :
2016-12-28 2017-12-28 2018-12-28 2019-12-28

—HBEMEEHEME  —— LEEEEWEE




R E B S 2020 FFH 2 AR

g EEARE
4.1 RESH (RSB NH) A
ATEAS L 4 1 3 4 4 PR IR SN

4 HA %% — A
FEHR H 3] B4 H ) AR

MoK 2 T 4 B A
+. 2003 £ 7 HIMAEE
RETHARAF, ST
T EHIMAZ G . R
P4 3 FE 5 P 5 0 4 5
SBR[ U R

AL F 4 M TREIIE . PN T
Hhye | &3 FEHAL | 2013-10-25 - 1759 | &g, EEZEGEHMT
7 WAL I R R4

&% (2012 £ 9 H 11
HZ 2014 %7 A 25 A
ETDNEESS =1 il BB 5 e -
&2 (201248 H 1 H
%2014 57 A 25 H D

;{—i

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

@UEF M & SCEMATIE s GIEFR MO 52 B4 A RSN IR SCHE -
4.2 BN A BE A VR <7 A5 15 100 e i B

WA N, ARG AT (PN RILAE IR R AR R ) . (ATF SR BIE TR A
GBIEERINE) GEFRBEREEHRAT AL HHERTEIL). GESEHE AR I REE. o
FIGSIBIENREL S8 FEN) FEAEEMAEGEE, KAFEWSEH. B3, ZemA)E
VU RS FH R & 05 7=, 7R A A R 0 R R Btk b, AR S a NSRRI, A 5
FHS WA ANF 2 AT N
4.3 AVAL 5B
4.3.1 A FAE Gyl FERIARAT 0
RIEEE BN — LA TR N B AT S G, g A% 188 57 A L 14 1] FE AR AR,
B RGN LT AR IR ARSI 5 AP AT . IS A, ARA R FPERIAT 1 QIEFR 05
SEMHAR AP HERSEL) M (EERESEEAWRA R AFZESHED) FHE.

“N

2 FH A GAT NI L I

WE N RE A G AR E LT A

WA, RIS AT G WA 5 Fi A TF 5E0 R H S R AE 5y A0 1) B 28 oy Bl 1 ik
772 H A& 5% L .

(&)



R E R IRk 4 2020 SE5 2 B

4.4 A5 S P9 4 T4 T SR I R B 5t
4.4.1 4R A5 P BE G BT SRS RIS R S AT

2 ZFFE, SATIR MBOR M SRR RS BIERE, Wi A 5 A aFFaRiz b BAT, 1R E 60bp 424,
B AT 2 K g s BB AR

WEWIN, REELRSIMEEHEELS, AaH 5 APl KIEERE AL, B% T Fl%
Mok EATIIIRIR, RS T LB E IR .
4.4.2 AN SR SR I

B% 2020 4F 6 H 30 H, #EMEFIEH A ARG M HUFEN ) 0.4502%; HFE W E %
TR B AR W B I A5 280 0.5102% . [RI L 2t LL A R v i 2 360 0.3357%. A4 (1l 4
PRI R Sy B R T8 A OB I
4.5 A5 N A N B 4 U 7= (i T 15 B

WA HIN, AL AR DUELSE A TAE H RS0 HRA NEEE A = A NG S =il
T AT JihIE .

&S BRHEAGHE
5.0 L A G L 2 L

B E 9 sy A alin]
Jr'5 BgE| &Ai(IT)
%1l(%)
1 ] WAL 7 43¢ % 25,923,366,559.27 21.10
Hrr: fizzr 25,923,366,559.27 21.10
BE7 RIS - -
2 TN G Rl 44,745,082,370.00 36.41
Forre SEMWr QR SR 6 4
7t e ' '
3 BATAE MG A& A 51,839,547,524.58 42.19
4 Hopth 5 369,876,747.93 0.30
5 it 122,877,873,201.78 100.00
5.2 AR W 27 =l i ik 2 A
g T H RS T E I EE] (%)
1 it P AT e i 5 R 0 5.23
Horr: LW el b B -




EREWEE

SRS S 2020 4R 2 TR

i e B R E A L

F i H &M (B ol oty
o [ ARE AR [ i B AR 10,329,977,913.51 9.18
Horhs SRl
TE: AR A5 I W B A0 o 5 B 1A A B AR WtA”%Eﬂﬁ%ﬁﬁﬁ#

T LA 10 ] BT S A

15155 1 [ A FF) 7% 4 AR A0 2 4 W P VB 1) 201 % )
FEAAR I A B T T 72k e 005 LE [ ) % < R ATUR R I

5.3 R BHG TR R BIR
5.3.1 HHA G T LR RIIRIEANS

PR 20%.

i H

RE

e IR BB AT 2 AR YIRR

87

T A BB AT 2 R AR IR A

i fE

89

e S PN £ 58 2 AT S R AR R A IR

59

T I BB 2L T 2 R A YT R
FEASR A N AT AR BB AL ST 23R AR I R L

120 K1 DL 156

5.3.2 5 WIAR S BT 240 A1 24 30 43 HA IR 73 A1 EL A

120 RHITEN

o= TR 4 1R SR R | SRS 5 R4 v
HHE R ELA] (%) HE L] (%)
1 30K 4252 9.18
Horb: ol A7 B2 I 397 K 1 i
B # At
2 30K (&) —60K 13.14
Horpe ol A7 B2 8 1 397 KA s
B F A5
3 60K (&) —90K 10.96
Horhe FolR A7 22 0 1 397 R IV
B # A
4 90K (%) —120Kk 6.29
Horhe FlR A7 22 0 1 397 R IK i
B Z fit




SRE M E RIS 2020 4R35 2 RS
5 120K (%) —397K (£ 35.98 -
Hor: IR AF B 397 K IN 17
EFI A ' '
&t 108.91 9.18
5.4 A5 HIN LT G PRI R AL BT 240 KAF LA
TEAIR S I AR SPGB R A7 BRER 1T 240 KA1
5.5 M IR R MM o RN BB A &
B R B HE
FF5 5 PERA (O
tefs (%)
1 K i 4,254,293,652.92 3.78
2 P47 S - -
3 ERb i 5,869,538,041.64 5.22
Horr: BURTE SR 5,869,538,041.64 5.22
4 A Dies - -
5 i Ml R % 55 - -
6 Hh S A - -
7 [ b A7 B 15,799,534,864.71 14.05
8 oAt - -
9 | &it 25,923,366,559.27 23.05
10 FURTFEIRLL 397 KT 2) 1,294,024,593.13 1.15
GRS T
5.6 A5 AR ILREAR BUAS o B 45 BE 7 V(B LB /N HEA (R - 44 B 07 15 5 B A
i i R B A
Fr'5 DEiAR L iR MERA (o)
() bl (%)
1 019627 20 [ 13 01 42,350,120 | 4,254,293,652.92 3.78
2 112015104 | 20 ?Dﬁfﬁ 25,000,000 |  2,474,609,992.75 2.20
3 112006048 | 2O gﬁ%fgﬁﬁ 23,000,000 | 2,289,948,069.04 2.04
4 200201 20 [E7F 01 21,600,000 | 2,169,476,013.06 1.93
5 112015103 | 29 E&ffﬁ 20,000,000 | 1,979,687,994.24 1.76
6 112011061 | 20 “Fz4R47 18,500,000 | 1,823,446,517.40 1.62

8




1B

W E SR M iiHAE S 2020 45 2 FRERE

CDO061
7 112009071 2ogﬁi§f$ﬁf 16,000,000 | 1,593,913,210.55 1.42
8 160309 16 4 09 13,000,000 | 1,294,024,593.13 115
9 112003017 202§i5ﬁ§%? 12,500,000 | 1,238,232,065.31 1.10
10 112082131 Zoéﬁf?ffﬁf 11,000,000 |  1,097,995,965.11 0.98
575 T M 5 W A AR B 5 158 4 U2 P 13 E 1) i 25
i H P BG4 L
i 5 1 P O 25 52 1 448 0B E 0.25( 7 )-0.5% ] P X 4 0k
e PN D 25 82 ) e e L 0.13%
e A P O 25 1) e R AEL -0.04%
it 0 N BEAS TAE AR 5 D A 17 155 23448 0.07%

075 31 PAY 7 i 85 P 4 K 1) 0,259 1 i

AN G AR A A P AN AL S7 00 25 8 (1 4 S TA 21 0.259% 17 10«
R HH P IR 28 P PO 246 X (i 5 1) 0,591 100, 1t

ARG AR A YN AE A TE MR 25 2 R 4 0 TA 21 0.5% I 15 5L o
5.8 TR WA T A SO E 5 4 0 = VR 5 K /N HE 44 AR+ 48 B 7= SCRFUIE S5 43 8 B 41

ARG A AR RN 7 SCRFUE SR
5.9 HF A AR E
5.9.1 Bt Tk B ]

BT RMHHES IR, AR KRR SAETT HES V=l ARG ILRA iR
11 S TR 0 B o R e i TSR ISMCRILE 4 S B R 25 e e S TR A 0 ST N PR
AT, ABEAR I A T SR 4 B 7 4

N T G R P AR AT B 4 P L S 4 T R SR BE 5 T A T B B 4 B A K
A RS, TR S REE ARG P AR BB AP IR, BB IR Emn, &
TR B R TR 25 G AR FE SR (T H R ST BBV AL, SRS B iHE S5 H
M2 8 i E Fa b= AL BRI, NI HADA SR EFE bR LA K AN (AT R,
FERIN A O AR SR 557, FEH A A A TR R BT J5 S0t . S mAHERE £ 1.00
TG, RIS A PR BRASVE AL S SN B S0 i U 8 28 A B3 5 A Rl 2 W I L3t 4 % 7
FER, FEEEE AR AN, ESESIEE ARG, iR RPEES R A R IMEr
TiVEAGE -

5.9.2 ABEEHTTIRTT R UESF M RAT FAR T, A EAOVARAT I A IR A A AOEBAT IR A BR A F
9




R E B S 2020 FFH 2 AR

L ARAT AR A BR AT o [ RAEARAT A A7 BR A ) B AR A5 o) AT — 4 A 2 B R T 1 AT
DT ARG . ANFEEXF PR A RAT (A SGIUE I3 45 B2 R 7 T & M OV E M S R e
[EIREE
5.9.3 HoAth 2 44 A
5 EA S &#(7T)
1 A7 PRIE 91,778.71
2 RESCIEF I SR 38,228.04
3 SRR 361,363,568.10
4 JHA HR 8,383,173.08
5 FoAth sk -
6 Fr e 9 H -
7 oAt -
8 it 369,876,747.93
5.9.4 $ 55 20 A4 35 PR I 3 At SO R 6 4y
1o ARG WA TR 10 A RIE 54 BT T R A2 T
2 BITFWUEANMER, 52 54T [ ] GEAFAE R 2.
& FHAESHIER)
AL
5 H HE W EFIRMA W E E 1B
AR T ST < A 0 e 98,375,285,883.97 13,543,398,405.47
R 4 R4 ER I 473 45 276,441,130,122.78 10,416,809,650.24
I 25 H1EE 4 23S 514 450 279,516,049,400.62 6,770,378,860.03
B 2 1T 7] R S 93 401 2 5 95,300,366,606.13 17,189,829,195.68

VE: R AR A e AT AR A e B AT A BB B Sk
e A7 T B2 200 1) 22 < A

§ EZEEENCHERRSRRFEERFAL

7.1 REEHENRFAALEHBENEIL

10

A7 Hy



R E B S 2020 FFH 2 AR

5 EH IR HTA I R T8
S5 SR\ AT 0 B
B IO B A 2 _ 1 912 055.469.50
SR
1A NS 5 : 6,256,253.45

T 75 JUI YA SE2 /0 [ i - -
T AR B R 1A

- 1,218,311,722.95
S
SR FEA 1 AT 4 ] 209
RSB (%)
7.2 B4 E R NIZ FIE A U & R AT S 5 2
2| %
% | 5 N N _ i
5 S ) EHEH G
7 H e
x| W
4L
Fi
1 H - 6,256,253.45 6,256,253.45 | 0.00%
#
7t
it 6,256,253.45 6,256,253.45

T AR 2 Boi H 45T SR LA BTN — If 3 .

BB RE R RN HMBEERFR

8.1 W I B — R A S S A LA B B L 2006115 L

AT G AR A SN OR HH DL — SR A B i L A B BB L 20915 DL .
8.2 FUMABL BT SR HAl EEAF R

1o ity S0 P4 99 ) 2 B

AR G AR 5 1T CA R Y KR I

2. HAARAE S

e F IS E AR AR KT 1998 4 4 H 9 H, b EE I 2 e sz /5 it E R 5
BAFZ—o NELEMBAEILR, AR bl Y A, Bat B TONAE BIRE A
al, AFE. W EiERA T AT ArlREt e REGE A Bt Ee R G AL
BN EAL QDI BN BN R ETF BN Say e Rkl ETF BB, Hitki
W EBEEGEINESEBEAN . BHIEATFZ RIS EAT . 85K S E LR S

11




R E B S 2020 FFH 2 AR

JENMHAM ARG AT, HRCAZ FOF & A, HtAREF L BESFHEA . SR EiitF
HFEE ETF A, HHEMIIE ETF AEEEA, DARER S RS A RS T &R %
FHEN, HHTARREI RQFI EEFHA . BHILE ISR ZHESEHARTZ—,
eH LGN ETF B & V=B MR A ESE AR 2 —, {EETF ESEHTHMAT
FEHLY, HAE MEEEE FIE 50ETF. 2 PR 300ETF. 2 MSCI o [F A i F brid ETF.
A5 HIE S00ETF. 425 /i ETF. HE AN ETF. 2B HiiF A ETF, 425 ey I E g ETF,
M RIS Y G ETF. 4B il 5G M5 E /0 ETF. R il N TR ETF, B E FiFE S
W ETF. R E BRI A ETF. 425 BV X AT 100ETF. LB ETF. 4£5E &l
ETF. £HEZ ETF. £E FPIE4iRiIEH AT ETF. EE FIFRIT ETF. 5 FiE4 48 55~ ETF.
RO %E ETF. EEAINK ETF, EEEA ETF. LR EEEAE ETF. £E B HZ 225ETF.
Y5 3-5 R T RIS A G ETR. EE R G ETF RIAEE 34 ETF, YIPEMR T ESE K
MRS, wEEREL /MRS ERREL. AT kAES. Smart Beta SRBK . HESMTIATREL. B GHR
. R ARECE RO TR
e B IR NIRRT v Beatl, RO tisahl sy, B AR RAFIEHR . AR AR
IEFRHE S AL OB SR gt 4R 3, 2020 AEAERE S 0 A R (B 2020 4F 6 H 30 H#d), 4¢
B UG 57 (C FE 51 5 - 108 it 2 ik 4 3508 5l 03 AR ik 4 TR 5D (I A 2807 | 171235
R SRIGF (A )RR SRS (AZD) ERAEe- Sl AR ES - FRGaEHNES (250
(A oy il HEFT 21248 F 6/248; M E S8 = A H 58 FF i 7 755t 57 5 4 - 2 s At 5 4o 25 Y
- IR R B L S (A 28 iy 2/345; SRR TERLE I FR e g 55 - WP
TR 1 55 A I G- TG B R I & (gD (A ) “hHERF 9/22; 5 G TV ML AN
BT 0 e T S AE I S R - B v P S A B BRI S A R 4 (A 2 T 2/203 il 10/203;
M T R K I S I S AT B S AR - TMT 55 B RARAT IR R RS (A FD 7
HEF 1/10; 42 B BT { FEVR A (A J8)TE TR A 5= 4 - JI 20 5 4 -0 08 i Je 20 2 4 (A 28D b HEFF 5/225;
Mo B IR AR R G TR B B - RS TC B T - VA G B R 4 (ISR BB 0-95%+ = 1 i 552 Ll 45l
30%-60%) (A %) "HiHE[F 5/490; HEEBAIR G (LOF)TE R A AT RS- WA S (A

Hor BHET 6/125; R HEGRE (QDID FEEHR RS (QDID 7E<QDII 2 4:-QDI A
F4&-QDIRAEHSE (A "oy HIHEF 4/36 1 7/36; HE hilE AH 435 i B IS Ha $(C 2R) 7%
TEIE LR AR B SRR G- U SRS FR AU SR AR S (HE A 2 Y 6121, fEEBDLAR ETF 76
MR- IR ETF RG-SR SR ETF 8 h HE T 3178t I 2% ETF AR H K24 ETF 7£“/)%
SRHE - ETR 3 p-A7 AR BUB SR ETF Kb 3 7 HE 5 7/35 A1 4/35; #6528 S8 M A s ETF 72k
SRR G- SR ETF B - 1 MR BUR SR ETF B2 Hk 7 5/53; 5 B s ETF K52 61 % ETF 7E)%
SRR G-I R ETF JE G-I e B SR ETF B b 70l HE i 1/17 F1 3/17; R BNV ETF BE: K 4

12



R E B S 2020 FFH 2 AR

HrfUNR ETF BRI S 4 -1 58 ETF BREHE G -MUHR BUR S ETF BOEE S (A 28 4 il
P 1/61 M1 9/61; H B SRMEHT M i ETF BREEAE ISR HE G-I R ETF BREIE G- R HUR SR ETF B
B4 (EAZD T 3/28.

271, (EIFHRNHAE BB R R RIEIES A% S5 SR AR A S R
Jii Fp [ oL W B e ik p, SRR RS SRIR“ETE BHU R & AR, EE FIRIE SRR T
R (Rl A 0 AL 2 SRS B R R 4

R PRSI, 2 2, FEILGHREUR P FRNTH, 5508 R R RS
RS (1) HEEEGERE P okt BT ReA e % e n B ThRe Se il 7 FHRARAL, e 1
A TR BRI TER], RIS (% S VR TR PR IE L (2 SENEHRAT. TORIESR. &
JUIM . 2 B SR LA S, $REL T 3 Z(FFEM B IR IE ;. (3D FFJR T LR KN, #H 1A,
“NK, LB CTRABERMAMTEED), &R T 2RI BT E BE RO RS .

 ZENHFEF

9.1 &I H
1 EIE B 2 A o B 4 B AR K SO A
2. (EEMEERMIEEEESR);
3. (EEME FHR Ml EIEE HID:
4, R WA
5. FEEHH AT B,
6. FEEIEE N B, B,
9.2 £EJUHh A

BB SCARAT BT B 7 R B SR NI BT
9.3 i 77

BB ] B B/ S N EPT R B & B S RS TR R, #B#H ]
£ £ BRI [8] Py B4 2 SO I R AR B BN

I EEHH R A
—O0O=O0O#tH=1+H

13



