E EIPIE 300 HRIEHREES
O OEFE 2F:FERE

2020 4= 06 H 30 H

EEEHN: BEEESEEHAGRAFA
EEHEN:  PEILEEITRGAERAE
MEEHHB: 20204207 H 21 H



§1 EHERSR

B}
R

[ 0 8 AT IR A ] 35 3 = S S ORI AR & T BB AN AR R AR

AT, BEERENDECHBRAT RO EARAFRREARS S FEME, T
2020 4F 7 17 HEZ 7 AR E D EIM S5 Ha b AHE R R AL a4k S S N A,
TRIEE N BN R BOCE. R PIERRREE BRI R, = S EEARR
A ] A E A SAE F B 5T 0 SR ) A B RS R B, (B DRIE SR 6 —
Al GRSV STFARRIAKEI . AR, B 5
PSR RAT A B AR S O SE UL . AIRE M S B RER AW F . AR
H 2020 £ 4 H 1 Hi2 % 2020 £ 6 A 30 H k.




§2 BE&EEHEMR
FE &R & E R 300 FE i oE
S AL 100038
U A3 A8 A0 100038
AN JE s RIS 000154
8 SR (Y R
HEERENH 2009 4F 12 H 16 H

WG HIARE S MHEH (BAL: 1)

4,827,577, 301. 55

Bt Hx

AT G R R R L TR
X 300 FEBOHEAT AT RO B ) S il
b, B AR TR AT AR R L
MEEHS NS IER], 9 scBliEs H
PRTREUM I B A, TSR IE S IR
ST EL -

AR UL “TRBR IOV E, EtER
BEONAE 7, ER H br e AR Al b

FAPORI RN, 73R Bl e
R IR I 00 R H AR AR 2L
e 95% X YR 300 FEEN AR R +1. 5% (f5
o L A ) X LA
ST BE AR I, SR D
ARIEL R — RN EfREG A S, ||
TR TR 5 e TR 25 T 5
PR UAL i AR AIE g F 4 A, IS S5 E T
RERIRSE . fiFEMNEE 5 mTgik
4,
SN TITIN & I 4 i AT TR A 1)
HEFEN o T AR AT R TR A
§3 FEMFSRIIMESFERI
3.1 FEMEERG
Hfr. AR
\ ~ HAHE (2020 4F 04 A 01 H-2020
e
S5 FE bR 406 A 30 B

L AW C S i

163, 030, 374. 08

2. AHAFE

1, 142, 162, 657. 17

3. BT 22k < A A 0.2091
4. WIRIE G587 i 8,459, 111, 233. 11
5. IR A0 B 1. 752




e g

2

W SR PR AN BIERFFE NNWERE 53453 (lin, FrsEt
S 1) R B[R] 9

3.2 EEHERN

G, TP E S bRt
A OSB82 S A AL Beptllean . HABIR (AE

RS e Tk

AR
et ) FAERAR IR B IR AR, AR DAY Cse B s in EAR I 2 fe e Ae

3.2.1 AIREWESHFUFENY KR KIS RS B A 28 2RI LR

. o | HEIGK | kSt aibi At
EXIERIES
[HES 2D RhpEZE | RN @W i br | O-B @-®
@ ESE) HEZ®
HE=AH 13. 84% 0. 84% 12. 71% 0. 85% 1. 13% -0.01%
T ESNAH 3. 06% 1. 43% 2.39% 1. 44% 0.67% -0.01%
ok —F 11.94% 1. 15% 10. 12% 1. 16% 1.82% -0.01%
HE=5F 33.99% 1.19% 18. 37% 1.19% 15. 62% 0. 00%
P e 27.93% 1. 36% 1. 33% 1.37% 26. 60% -0.01%
HE4 5
EMHESR 117.73% 1.37% 36. 88% 1.38% 80. 85% -0.01%
A
4

322 BHESEFAEMUNRES RS EE KRB RIS RS LR
E AW I KRB LR




13U, U
120. 00%
110, 00%
100, 00%
90, 00%
80, 00%
70, 00%
B0, 00%
50, 00%
40, 00%
30, 00%
20, 00%
10, 00%

0. 00%
-10. 00%
-20. 00%
30, 00%
-40, 00%

000

w\MMwmwﬁ

-12-16

2011-12-16

2013-12-16 2015-1

2-16

2017-12-16

2019-12-16

|— EEFFR00IEHRE — HREE|

FE: 1. bk H B 2020 4£ 6 H 30 H.
2. AESET 2009 F 12 A 16 HEor, @aie ~H, M 2009 4 12 A 16 Hitd
£ 201046 A 15 H, HEEHAZ R & IE i & L5 &3 &5 R 2)5E .

§4

41 HELH (BRESZLHE/PH) FiH

EEARE

ARG SZA |,
My | W% R ‘fﬁé e
EHRHE | BT H ¥
i+, H 2010 4 2 HE
2014 4F 4 AMFE HEIEE&E
HUA R 2 7] 8 S50
2014 4F 4 HZ 2014 4F 11
\ A Fe 4 H HAEE [ k2 R 5 Hot
e e T R R RS .
VIR 300 3 5mUEZF 4% T
4. FEAHE 500 EEH
o A IE 73 ¥ 9% 5 4 (LOF)
HE2BBEL, 2014 4F 11




HEAT & [ AHE 2R 5 2
R ANE R RS F
YR 300 MR 5 H%
4. BRI 5 RIT
T AR HOUE I3 5 B 2 4 A
B EHE 500 FE % g A
k77 B % 4 (LOF) 2 4
223, 2015 4F 5 H % 2019
11 AAEE Bk iE £
FRIEFR TR L. & E
HHIE A TR IES: & 7 H8 800y
PAEFF IR R L I E E
WEERAT TR £ o Pk F+
4 (ST 201945 A 10
H AR 58 & B R e R AT $
BOAE R RS 1k
S24F, 2015 4 10 A&
& _FAEZE4R AL ) T
NI EOE 5 S 4
HEWHLELI, 2017 &£
6 A% 20184F 12 HIE 5 H
PiE I RIERERE MR
ERIEHFRERERER
¥, 2017 £ 7 HiE M E E
P AR TR A
R HE IS (LOF) #4
¥, 2018 £ 5 HiltfT &
& FRIE 1000 F5 H 5w AL IE
B RIS (LOF) ez
H, 2018 4 7 Higf = H
KEMEE R LR AT
EHRRR SR EEH,
2019 4 1 H /T & [E MSCI
W A B ad FE A o
MIFHHERERES
H, 2020 4 2 HiiftE E
AT RS A H R
W RIEEC B IR A ALIE R
WIS S, HTE
IR S, RERE
MY A

X
s
g
o

2009-12-23

=

S
BN

s, BT R PR B
PN fx Barra /-
(MSCTIBARRA) , BARRA JtZZ




RIS DA 388 vy it 0
B2 o 3k [l B 45 9% 45 2 8
(BarclaysGlobal
Investors), KHHEFEH)
RER RSN, mAEE
2 R R AT s 2009
F 6 AMNE EREEEE
HIRAT, 2009 4F 12 A&
AATE B YR 300 HE5EIE
FREEERELH,
2011 4 1 H& 2012 4 5
HAT BUEZRTE S 5 BT IR
RIEBEHFR TR REE. &
[ _FEgRTE =8 2 Bkt
FREUE 757 5 8 S 4 4 2
SHELM, 2011 4 10
HZ 441 E BEHE 500 F5
B 38 i R IE I B BT 2 4
(LOF) B 423, et R
i, B E A ol
A o

FE: 1. R H HARE A R Yo e AT H T, BT H AR 2w
EMMEEY; SEESLITIHARSARAENH.
2+ UEFFE MO Y0 SGE AT 2 CIEZR A MO 3 BEREE BRT M) HIAH OGHIE
4.2 IREHAN AT LIS MEEHL S oL B

ARG, & E IS A R A R /E N E E YR 300 3 5RIESR 4 0 5L 4 104
BN PR A IR Ch A N RSEAERIE R R AR k) o (b ARILAIERIEZREE) |
(& YR 300 BRI AR SRS A ) UL EH REAEMIIE, A
FEVSLAS F  EhUR ST JE U B da P 4 e e, DURUAT R A1 43 R i X
Br s JIOREEG BT 7 (1 22 A SR IE 4 B = KRR B I oA B AR, SRS IEBTA & 7
EH RIEI 4 A R T -
4.3 APREETHH
4.3.1 AP 5B RIPATHENR

ARG E BRI IVEINER, GG LhrEN, FlE T NHE (A FZ 5
BILINEY , WHESI— R W . RT3 S ARSI T AT B Rk
PR SEGHPAT WGBSR BN, ST ardEml. Frhiais. HEW




il B B E B ERIRE . BRARR RS 4L G A FSEE BRI ¥
SR oS, FHORIF & A BB BEE R SRAL

FHATER FEASE: 1 — R0y, BRI AR, X ORBRTT HA
WAs o SCPEPIWT RAIE TR 2 P ) BOSE A R T AT 424 20 —2ulidy, @ty
ARG SO R T KA BUE B, SRR 58 50 % AR AE LR
BEAT B SR

FHrp i R ARG A RS A 5 5 b ], RAT
BT 2 Ag B A SRIE VAR 5. 1. K FEsh S5 10 R H I 58 2 51 9 R Al
139, ARRF AR R, ST TR RME S, Eids8 s %
GG IAE 5 AP EAT BB 2, Rl — R e i B A RAH S,
X [ — 5 AR B R AR [R5 53 SR 1Y, I A2 5y RGERHUAI o R0 RIS
WiEL, RS T E A A

FJa VPG s B AR AL A 18] A BB AR (0 AL 52 & B 0 ] 1 58 5 A
SRS 5 )& BAE A vPAs, LEASEIRTEIG R (1 Hy 3 By 5 HD) ZFE
NV G M vbAEsE . 1. BT AL 5 SR ok E R G, XHE a1
YEAZ 5 AR BAT AT o0 A oAy, b HTxl e A58 e AR AT M,
HEAITERAS REM, RER. B8 [ AFE i LUK R — 54
S HE AR A G WP AT N, B RIEFEZ AT, S BRI 2K
RN S B VEMRRE, JFOE I ER B X MBI . 20 FRATIE
Ao oy MR S % E S G R PR A BIAR T, R B K, BATH T
Ja, JARRAE, BLR R &

AR T I 22 F T J g AR ST A RO R A8 S i, R H B S
PAZ Gy i EE L
4.3.2 REZHITARETUY

ARG AN AR KIS AT A

NN B B S BB B AE AL 5 T AT SEA TR H S 158 5 4 615 T » A1
ARG S HMBTEH G0, HHGmaEE PRI bR R R, W
BL 19 WK IA) H B 158 5y S 1 30 28 B B I I 57 24 H RS & S5O

>



4.4 WEHNESPHREKEIZIES T

4 A8, 2RISR AR E R, E N2 i BCRRE LR R )], RAT T
RIS R M F]2E 20BP, [ 23 P 34 0 /NRAT BSOS I ILAREE 1 Jifdot. %
BUERIEGE W, AT AR SRR . #EN 4 Adf), BT
5 BB HS NSO T 61, BRI, PG IR 55 A P 17 7™ B b [X B 1
Wiz NHOZE R0, i iabe B RS, BULE BRI R T, 2RI
W4k EER G ). 5 A TR, 2EWSIHEI, SUARRIBE sk A
FrE T, BB TR A GDP Hbs, KT #0420 Wi, Ftiss I Bk
VR, 6 HY), BTEREAMR S AR ABOKIELGH, @Hhisi, %
R B AR R S . BEN ), AT R 14 RIEEIGAIZE 20 MR, 4k
SRHOE R IRMBORES, RN ER S SRKIERAN, A R L
B Bk, HrpeEBRKIEECR . SAORE, 2020 ©F 2 Z=JE_EUELEE Bk 8. 52%,
VIR 300 FPK 12.96%, ADVARTE ik 30. 25%, HiE 500 fE% Eik 16. 32%.

TERLBE B b, JRAT IR KRR I SR R AT 08 A0 XU 3, AR SR A0
L2 26
45 WERANESHISIRIL

R, ARESMFIHEKFN 13.84%, RIS AR R N
12. 71%
4.6 WMEMAEEANNFREERFH NBRESF = HERE BN

AN AR A TG R B U A A T

§5 HBEAEHE
51 WMEMIREEHHEHNR

J¥5 TiH SR ) R S BRI (%)
1| % 7,929, 028, 017. 67 91. 43
Hor, e 7,929, 028, 017. 67 91. 43

2 | [ e T 64, 700. 00 0. 00
Hr: i 64, 700. 00 0. 00

Y SCFRIESR — —

3 | e ENE — —
4| ERbATAE ST — —




5 | ENREEHT™ — —
o S Rl ) SE N IR B B
BTt

6 | AT & A1t 702, 770, 049. 52 8. 10

7| HAhwe 40, 550, 323. 26 0. 47

8 | &it 8,672, 413, 090. 45 100. 00

52 HMEMKRZET WD REBEERRAS

5.2.1 WEMRBBBEETLSREFARERRAS

e 1T ARMME o) |HEEEEME ] (%)
A | A MR B, Dk — —
B | Kk 18, 762, 367. 50 0. 22
C | fHili&k 591, 680, 540. 07 6. 99
b 1. #T7. RVAR SoK A = R 99, 375, 486. 32 0. 26
A%
E | g3l — —
F | R mEE 162, 033, 261. 51 1.92
G | ilisH . CAEAIEEOL 21,416, 150. 00 0. 25
H | AErmAE ol — —
™ - = ;
| i;%if%ﬁw\ ARG BRI 86, 180, 379. 03 | 02
J | aflk 29, 358, 653. 21 0.35
K | Fitrek 7, 386, 456. 00 0. 09
L | FHGEAIRS 55 k25l 1, 399, 168. 00 0. 02
M| BEEWT R AR R S5 35, 447, 187. 56 0. 42
N | KF . PR AN FE it HE L 11, 431, 800. 00 0. 14
0 | RS BHEAHADR S — —
P | #E — —
Q | PAMItLTAE — —
R | Xfb. ARE MG R 16, 008, 388. 00 0.19
S | L& — —
it 1, 003, 479, 837. 20 11.86

5.2.2 MEMRIBHERRET LI REBARERRAS

e

(S S

~fehrE (o)

R BRI LG (%)

9




A | RS RS dR vl 180, 368, 842. 00 2.13
B | Kbk 136, 714, 757. 07 1.62
C | Hilli&Ek 3, 425, 482, 788. 06 40. 49
D I3 T3 KA 59, 170, 171. 00 0. 70
A4
E | @&sl 189, 169, 038. 62 2.24
Fo| iR 49, 007, 043. 14 0. 58
G | AZiEisH. A HRENLY 58, 355, 492. 97 0. 69
H | gDl — —
~ ™ = ;
| j—;ﬁﬁ%iﬁu\ ARG BRI S 350, 542, 459. 80 414
J | &Rk 2,135,917, 195. 02 25. 25
K | prihr=ik 261, 143, 891. 30 3.09
Lo | FGE AR 55 g5l 6,673, 417. 00 0. 08
M| BEEERE AT AR 55l 18, 304, 540. 80 0. 22
N | KRS BRSNS L EE — —
0 | RIS AEFAHAD IR 55k — —
P | #E 11,722, 293. 75 0. 14
Q | PAEMISTAE 5, 386, 249. 94 0. 06
R | 3k, fRE ML R 37, 590, 000. 00 0. 44
S | &E — —
&t 6, 925, 548, 180. 47 81. 87
5.3 HMEBREA AME SE LT = EH1E LI KN EERF I IR 8% B 4

5.3.1 WMEFREHDELA RME S E ST HE BN HEF KR8 K

ER A
75 | IR | AR B D ARME o) | HEEE S EEE] o
1 | 600519 |HMFE 349, 567| 511, 374, 572. 96 6. 05
2 | 601318 |FHR[ET% 5,898, 628 421, 162, 039. 20 4. 98
3 | 600276 |1HIHEEZ 2,572,236| 237,417, 382.80 2.81
4 | 600036 |4HFERAT 6, 542, 595| 220, 616, 303. 40 2.61
5 | 002475 | LiRKERS 3,734,585 191, 770, 939. 75 2.27
6 | 000333 |EPLEH] 2,836, 111| 169,571, 076. 69 2.00
7 | 600999 |HHEIES 7,594, 085 166, 690, 165. 75 1.97
8 | 601688 |HEFRiFFH 8,779, 400 165, 052, 720. 00 1.95
9 | 601668 | [E M 34, 547, 400| 164, 791, 098. 00 1.95
10 | 601166 | X447 10, 205, 892| 161, 048, 975. 76 1.90

10




5.3.2 MEHRRIBEIREIL A YA & F ST 35 LL B KN R I 48 B

ER A
AN 74 —
gl e mEmas| sm g | AE OO Loy s veomsmmm o)
1 | 002697 |4IjEiE s 9, 544, 380| 104, 224, 629. 60 1.23
2 | 600459 |HEHFAY 1,560, 001| 46, 503, 629. 81 0. 55
3 | 002216 | =4 1,909, 800 45, 644, 220. 00 0. 54
4 | 601615 |BHPHZ BE 3, 559, 600 44, 317, 020. 00 0.52
5 | 000581 | FE#Rl 2,042,000 42, 228, 560. 00 0. 50
5.4 WEBREGSRMIROMESFRTLAE
s g5 ~aME ) 7 34 B A E L A7)
(%)
1 [ XK 5 77 — —
AT I — —
SRR — —
Horb: BURM: &R — —
4 A — —
5 A b FE R 7 5 — —
6 R S — —
7 ARG (RIS Hefoi) 64, 700. 00 0. 00
8 [E] MY A7 — —
9 HAh — —
10 &1t 64, 700. 00 0.00
5.5 WEHREA RME 5EE T 1#E WEI X/ NEEF T B2 5 R R 4
75 | oA (e 2 H= K | AnE o) |EEE T EE s (%9
1 | 128114 1E FR AT 647 64, 700. 00 0. 00
5.6 WEFREARUE GES T2 E HK/NHEF BT +4 B2 2 F/ kS

BB

T ARSEGAM S IR RITA 5 SCRAESF -

5.7
]

T ARG ARE AR RITA St @RI
5.8 REWIRIEZA UM E G2 ST 15E HFI R/ N ERF B BT A BGIESL B B 4
AR SARE AR FF AL,

11

WEHIRIE A RYHE HESFHE BIONEF T LA St R EE N




5.9 WMEMIRASESHRAIBIHRZZFH LY
5.9.1 MEMRAEESHF BB KRR &5 B 40

XN SHHMEA B BB 1T (OT) —

R 1 SR A 25 () -

JeA B BB A 8 e i 423 Oo) —

TE: ARG AR IR BB B T
5.9.2 AEEHFBIERHBHEBOK

TEVEHEERVE P I, AR G TR MR IS FAUIE . SR EUR TR 8506 a7k
HERVERTES, A4S TREFENE FAAGE . B SUn e M e Eika T
I, AFEEGTEEFE N HAGE. BEEREBONTR S SRbiATA T R R %
HARATEEE, DAFSHIIFBRARXRS  $8maa iy e THG R Ha T,
DLFE G BRI . $E M mATA T AN R T AEHTER, DI F R
AR SRR, BRARERER 22 AT 5 A b S AR & 1 4 98 H A
5.10 R HIAR A S4B ) B B 538 5 B 00 Ui B
5.10.1 & E FUA R BB BUR

ARIEGRIER A FNLE, ARVFREE G,

5.10.2 R EHIR AR S F I B G S5 S B4

NRMEZESEFET o) —

[ i S A G —

[E U B A A SR MEAR S o) —

T AREE AR WA AR E 1R
5.10.3 A3 E 5 B S B H ey

AR T AR AR AR BB T B

5.11 ¥RHASWMEME

5.11.1 HAAE SR RKET+BIEF K RT EAF R T HIB R ET TR
WE, BERSHFHIT—FENZBIATHER. LNKER.

12




A g BT — N, AEGIFAI “HRRIUES” IRAT ERETRIETR K
MAEBRAR (LURER “AF7 D), HTAE: (D REEEITES 00
A5 (2) RIEHEWIEERZ GG (3 H5HMAHKNE P T 5%
dkim e, P EARRATT 2020 4F 2 A 10 HXFA M iR 1010 JF50H)
ATERLTT BRI [2020] 23 5D o HRZRAIES A I G BRER AR IO FE B0 L0 1% o

B R VI IRERAR OCRE R, AR O (5008 A B b AT B

Ny
ps

Paran
No

AR MHEAR 9 BAUESF R AAT EAANIR B IR S ST R A,
FEAR T G th] H BT — N 2B A TFETT . AT TS .

e

5.11.2 HAEERENI + B RELTBHE S & FME N ZERERE.

AN HAAS S G B BT A A4 I SR R B A e TR UL E A e i SR 1 22 b

ip)ire

5.11.3 HAWB F=HI R

75 B &H ()
1| AR RIES 1,572, 311.75
2 | MUGESEF R 401, 489. 96
3| M A —
4| MIRCRE 59, 893. 27
5 | MU HIE R 38, 516, 628. 28
6 | HAhRIUCEK —
7| T _
8 | Hfit —
9 | &1 40, 550, 323. 26

5.11.4 R EFARFFH KA TH B R T B 857 A
TE: S G AR S WIACR KA AT 56 Y I ] e #5155

5.11.5 R & IR AT +48 R A AL T8 2 BRI Ot 5t B

13




5.11.5.1 HARIGHHH AT +4 BEHFAETIEZRIE LA Ui

TE: A AR S WIR TGS AT+ 4 B 22 o AR R T8 A2 BRI 22

5.11.5.2  RARBRBE BT L2 MR P AR Z PR 1E S8 Bl B

TE: AT AR S WIR RS 5L AT 1L ISR o AR R TE A2 BRI

5.11.6 BB A AR Mk F bSO HR 4.

DRIY 8 N B, BB S 3 e S LU B R 0 T AN S 5 i m] BE AR

fERZ.

§6 B AEEHHRT)

Hfr
A ST < 03 A0 A0 5, 862, 828, 121. 09
I T TS ) 2 4 #7320 513, 335, 994. 26
UR: AT TS S0 ) 32 < T [ 1, 548, 586, 813. 80
A BRI G IR 0 B AL (BBl “-7 3551 —
i o S R < A7 AL 0 4,827,577, 301. 55

§7  ELBEABRELRERFAESMER
1.1 EEEEAREIESHIEHER
Hfir

et IS BN I AR S 4 0

0 S SIE] SR/ HR S AR A

0t USRI S H /B ] A A7 A

T RS B R (A2 4 0

S IR FAT AR SO HLE R e 8Bt sl Co

FE: SN/ LA BB BRI 8 S/ RE [R5 S 0 6y 51

14



7.2 ZEEEANCHERTRERRAR S5 WA
TE: A WA G 0 BN R da F 1814 8 4 R OBE S SRS A R 4

8.1

9.1

9.2

9.3

§8 HMBREFIRNIMEESE

WE N BB R E A ES O FIE B BRI 20068915
TE: ARG IR B H R R e AiA BB 206115 5L

§9 RAENHER

#FHXMHEF

1o AP IR b etk 15 3 (R VR 300 38 5EIE 5 35 58 B 45 1) ST

2+ & EYR 300 MR T A S A )

3v & EYR 300 HERIFSR L I S AT E YL

Ay IR MR S kvt v [ A A PR A RS

5. EEYA 300 WERIESR B IE S S5 4R R SRR T

6. A ETR eI B R I S A

FETECHL R

E (R BHR SR X KE 1196 Sl ARE = 27-30 =
=W

BEER ARG B EER, ATENARESERNE EHEGERARAA.,
BHIHLIE: 95105686, 4008880688 (4[H%—, KRG

NEIM3E: http://www. fullgoal. com. cn

B EEESEHARAF
2020 4£ 07 A 21 H

15



