MR RERERS RIS
BREEE

2020 4

—
N
f—a

532

=5

2020 %9 A 30 H

ER &

HEEFHN: BRHHmELSETHEFRAF
HEFXEN: PEILHBITROERAT
WEIXHHE: 20204810 A 28 H



TR EHEBOE B AR & 2020 5 3 R T

§1 BEERR

FEE NN EF S LEFRIEARR S PR RICE . 13RSV MRR B R is N,
FEAF LA A A BLSEE  HEAER E BA AR A AN J A AT

FGFEE AP E TREAT RO A IR A IRIE AR & R E, T 2020 £ 10 H 27 HEK 7 A
W5 I S5 ehR . EHERIAMB G H SIS NS, E NN REC . 3R
NN PNt S

RSN LSS H B 57 10 J5 08 BSR4 5 7, (HAGRIER: & — B A
F B AN SR AR ILARKEI .

PR RS, T AEAE 5 B DR SR A N A 4 ) B AN < A S U

ARt I 55 BERER 1T

AIRAWAE 2020 4 7 H 1 HERE 2020 429 A 30 Hik,

§2 B& M

FE G HRR HEZRANER S OB IR A
5o A 005269

S Y (ke e ARDIDIEM
R&ERAMH 2017 £ 12 H 20 H

35 AR I & A0 85, 802, 711. 69 ¥

AR B PR, @ AT, &
ERGUATIRAWTT, PR R A7 K PER
et Hx UFIR A FIREAT S, 78 F2AG J2 il 5 B 20 4 JXURS: ) T 4
N, FusREEOL ST R B R, G ECSE
KRS Y Stcs -8

1. BEr= o B R

RIEE ARG BEIRA RIS, HeTH NG IRE S
WG B R R BAUSCRI B8 R S dabr, A
W 22 57 i B B BRI A SR 55 R a3, BF 0 Tl
G5 R R B S R R SHIESR T M2, 34T
LRI EE | (i 5 T 3 RIA () 4 i T L ) JXURG WAL 25
fiE, AGTH& T B A AR B, TR IR T
SE 4 TP 45 2 I 0 7 ] AR 4 P G A3

2. BRI SN

ARG TR e AR PO, I 30, i
Ak 7 V3 B RE A T A B 2 A P B A A R
e, 108 R, 04 Sl gt
PO HE AR T el . AR S I B B8 77 AR W L fp
FEE TR 0-95%, H U HS REE A ) A 2 1 L AN

2 W 315 1



TR EHEBOE B AR & 2020 5 3 R T

KT A EELE T 80%: (EMRTTHENT, A
R H A L4, IR B LE BT [ 2 0%, A
B4 FEEN LT alpha B, WA BEG R
oxw ] A BRI A E AT VAt O RFAT T 2 5 A
IR B A . ARG U N5 &
I Z2 3528 5 B HE MU B T &R, A
AR BT (QDIT) BEAME B AL AT
BT, ARG R BRI B B,
RBETAMEEE RO S B RIa R,
FERE AT AT, HULRHEANBOYE, Rk
RAGERIPLTS Al AR 0 BT € A AL Rk AR
HIEAT$ 5L

3. iR G

AR B BT BT A H AR AR ORI & 537 U s 1 (1
Sehit b, AR BB, PR e T SR IR
e ANKEGE ORI T E N ANEI 2GS
RN B I IBOBCR -5 B T T 3 B S5 DR 32 X 1
FFIUROM, AT S BRI R TN, AW AR AGE
o e AR T B SRR A B S . R
WA AHREME ISR, ARSI B AR
SRR ERIBCEL | T I A5 PR ZAAR R (B T
EHXER VAL B s B B B AT N R ik 3
4y BUIER 5T Hems

BOIE AR e i B PE A Bt TR, Bt N A1+
S WHE, AR TR G X H] . A e
BGIESR 5 HOR RIS FUE TR S A T BEAT AT 7T, [F]
I 2R G5 SRR E MR, TR R 5 il
BEUH4E 2 Bl R O BUIEREAT E A

5. BE SCRFUESRBLBE SR

FEX TSR AR BRI T (56 b, AT T
B SCHFUE TR R YT B S 5 PR 45+ P
SRNG5S B MAUETEDTINIINE, Sha st
FSCRFIESF I A 230 KU« ST A DRURSE S sh P XU
B S R 2, e BT B i R A K 57 SO
UEFFHEATHCE -

6 At eRATA: TR R

ERESE S WIW AR MEN ISP Sl Bt VY e
FHBEHE I 52 S5 A0 5% g AT 28 T RN S e #e it A & it
ITEHE, DLERIORMED Y H R, X R G U A R e
FPoRTEOL R ITAITE RS, S SRR . ARkt
SRRSO RIIRT A S 5 2, B2k
B SR R AR S SRS AT B IR B3R AT . AT AE
BEAT AR BB, Rl e AU 5L i 3
IBATEHMWETT, IFEE G AR B A A 3 SR I
BRI AR S B KE 782075 R IR I BT

%3 W 315 7




TR EHEBOE B AR & 2020 5 3 R T

Mol e s e S RHRFAE, BB E . b
WP, ETETIE, DRI LA R KU
T RS5O B SR

AHRES GRS, RMEEHERE A, RIEE
Bl PRIRORE SRR 5 (S B R S, k
FEENZHNTTT. RN, fEREESHRTEHER
AR ANE AR AT 2047 ) R B AL AT AR AT T B
Rl B EE A

P8 A 48 2ol as SR +90% -+ HRAT I WIAE AR R (Bl &)

b 45 b A JE v 10%.
AFEG IR A RIS, LT XU AN T A 2 7K S 15
TRMMES., FiFMES, KTRERES. A%
U @zgﬁﬁﬁﬁﬁﬁmﬁ%,%%ﬁﬁﬁﬁWE#&
BY I G AL T I Y B A S5 — LA R R, I 75 7K
FEI 2 RS DL R 7 95 117 3 JR B 6 15 MIE 75 117 1 52 %
JIT TR A5 ) 453 B XIS
REEEHA AN R S B HA TR A A
EE&EHEAN TR ARAT IR A PR A
§ 3 FEWMFIRIPMESHERN
3.1 EEM R
Bfr: ARt
FEM 55 Fabr WY C 2020E7H1H — 202049 H30H )
L A S s 1,617, 760. 16
2. A HIF -1, 628, 453. 62
3. DA S5 4 A A SR -0. 0207
4. AR B4 T 1 E 74, 220, 439. 68
5. JHAR I & B HE 0. 8650

T 1. EREEEWSHR bR AR AW B 5 2 e 15 9, T 9% A SRR 7K1 2

RTFoET. 2. AW SEIUai RIS A RSN . Heoidica .

HAtN (A& A RHHE

Alan) ERARSCHR G BRET, AR A O SEE s n_E AT 24 Se i (B AR S

3.2 & FERI

#

=

F
=
o
=




TR EHEBOE B AR & 2020 5 3 R T

3.2.1 SO AFE R I 5 FRINLST LB Al as 2R i H B

b

K
@

K
FE%Q

b &t A
HE R %G

NZT=R 583
A2 R A o 22
@

OR©)

@—®

WE=AH

—1. 96%

1. 35%

-3.52%

1. 09%

1. 56%

0. 26%

NN

6.51%

1. 22%

=0. 43%

1.23%

6. 94%

=0. 01%

ok

=0.57%

1. 33%

-8. 87%

1. 35%

8. 30%

=0. 02%

FIE 4 )
AR E S

-13. 50%

1. 05%

—-17.52%

1. 15%

4. 02%

=0. 10%

3.2.2 BES A FEMDRES RiH#EH KRR LS5 RENLS R #E e &

AR B LB
He A By BRI E 1SR 55 W) A b 23 b fac R NS G SR A0 [ 52 E Bt EE A

11.70%

7.80%

2 00% {H--- -

0.00% 1

-3.90%

-7.80% 4

-11.70%

-15.60% |

-19.50%

-23.40%

-27.30%

2017-12-20

o
il
[}
(=}
|
o
—
(=}
(]

P10 RIS TE] o] | (U AU NN SUSNNU NS ISR SUNSSS S
FOLB-05 =19 F-memeeeioes
Y0 HEZ IS 200 1= | (S A N SUSNN WSS I

PO LE B2 T bt e b b
2018-10-16 b e L L
SRz P00 [ | DU AU SO SRS NS .~

10 B TS Lo 1 | S U N SUSNS S
POLO-06=2 3 bt

2020-01-09 e T

2019-11-20] b s

H

S BN TR DU S IR — A P RRE N S

¥ EoxHBN 2017 4212 A 20 HZE 2020 429 A 30 H.

"
o
=
O

=

2020-04-18 ._””__.__”._u_*
LA LRI N LT AT e R R

2020-07 =27t
2020-09-15f-memeerdeemeecboe o bl




AN B B B AL IR A 2020 4E 58 3 A

§4 BEARE

4.1 EG4E (RESELE N fHif

w4

HR %%

EAFE G R 2 PR

R EE

BAERH

UEZR ML AR

B

FEOL

21| IS S 2
AR
EHEE

ZH

2017412 H | 20207 H

20 H

13 A

18 ¢

BB, KR
E2 7 3R A Bk 4% 1 3
HIRAT (BGI )
EHE AT, 2012 4
8 H MM AT 1 3
S EHARAA,
2013 4 8 e
e B & A 3 5 VR S 2
UE IR BE e 4 1) 4
23, 2013 4F 10 A2
AR PSS
2014 £ 12 A& 2020
T AR E
etk R G B IR A
RUGIE 57 $2 0% 5 4 1 2k
G4, 20154 3 A
AT A M i FE Ak o
1T VR A IR 5 8 2 3
B S Lt B
ZW, 2015 4E 3 AE
2020 4 7 AR
By AL IK B R TS L
BABUHIE R T A4
[(FE4E24H, 2015 4F
6 H AR ZR 05 &
W ERIERBERS
RUAIE I7 5% % 5k 4 (1) 5k
4 2 P AR A0 B 1
o ¢t o} Wi 2 5 W 5
FEBOR A B = UIE
FREEENEES
., 2016 4F 5 HitfE
TR0 H B A X AR
RN 7 i ST TBOR &
T e 2AIE 25 4% 5
EMREELEH. 2017
fE 3 A& 2018 4F 11

#

o
=
F
=
o
=




TR EHEBOE B AR & 2020 5 3 R T

H AT S 2240 St B A R
TEICE R G TR
WH AR G2,

2017 4 5 HEATHER
A5 = AL AP0 RS
E/tb = ﬁ:lﬂf#?ﬂ‘{ﬁﬁ
S EEH, 2017
9 H AT M
AL B RV RV B B
tb (=) ﬁ:lﬂf#fnﬁﬁ/\
G2, 2017 4
12 A % 2020 4F 7 HAF
KR A i o R S = 1E
RIGHE R G TES
WHEEEWEEL
M. ARSI AR
L FiEHE RS, MBA B
A RS =S PN N 4 (=)
v A o3 R WS 2 A

Bt o

o [H S M KA &R
fiii 1. 2007 4 10 A &
2010 % 3 H fF
Wilshire Associates
AT, 2010 4F
11 HZ 2012 4E 8 AT
Goldenberg Hehmeyer
Trading Company 3 %
. 2012 4F 9 HmA
MR S A
R RAw, TEELE
oE A AR AN S ot 2
W A ggiwﬂ - 12 4 M. 2015 4F 1 A
I 2 4 FEC AT B A5 B 0 R

g i, 2015 4F 10 HikefE
HeF M E B AR R
I E R G AE R
{Aﬁ/\ﬂzuucgp—g*af

WK Z) R i e B R A
TR I3 5 07 ik < ) ik
&2, 2016 £ 12 H
% 2018 & 11 HAiT4E
TR I AT b 55 5 A
RIGEC B R & MRS
BEREeHNESSR

&
-
b=l
H
o
b=l




AN B B B AL IR A 2020 4E 58 3 A

¥, 2017 £ 3 H&E
20184 10 H L4340
Ty 4 ) R i BR A
RUAIE 7 $ 0% ik 4 1 2
G4, 2017 £ 3 H
2018 4F 11 HAFHE
ZeAA Ely H R R T
TRA BUIE R R T A 4
G223, 2017 4F
3 H# 2018 4F 3 HAF
HEFR M Kt 5 ) R TC
BIR A BE S ¥ 7 3E
SWHEELH ., 2017
4 HE 201844 H
R Z2 A Ef 28 R R TG
B B VR A TIE I 5 %R
Fed . RN ETA
RIGHE R G TES
BRI 4 BT
MR R T B R A Y
UE IR BE e 4 1) 4
ZH, 2017 F 4 A&
2019 4F 3 AR
T B A R B IR A
RUGIE 7 $2 0% 5 4 1 2k
G4, 2017 £ 6 A
2 2020 4 6 H4EER
e B s A ] e R T G
BIRA S 7 It
EMEEZEH, 2017
9 HEAEREZ I
AR RV RIE AL E
BABHIE R T A4
342, 2017 4F
12 H EAEHEZ M E i
Jiz 368 & A R I i B TR
SR A St
FE, 2019 4F 3
H AR Z 40 5 B AL
I VR A BUIE 2 1
B S IE S b

4.2 BEANR G BN AR GIBEERTEF AR

A AN AL SIS ERF S OOEE . LIRS G RN E, AMAEmRFEERSRA AR
% 8 7L J£15 1l




AN B B B AL IR A 2020 4E 58 3 A

i AT

4.3 AV HER U

4.3.1 AV 5 H EKHATER

RGN, AESEHIRE GEFRRESERAF AT HEHETEL) WER,
WA TFE B R PiRE, AFRT SN 5 SR RS P2 AN [ 2 < 2 1) W] RE M) 2 ik

B SE B AT U IE LA A SR SR AR R A PR AN RSB AL e HIRAZ 5 i #5258
RGN AR R S BYEAT IO B A%, AR 5 IR v B IR 5 R G P I 1 A S
B IR AR G IS . (RIS B B0 0 T ST N A2 S AT R A A AT Al . AR
TN, IR 1A 5 il BE B AR PAT 15 DL R4 -

4.3.2 REXHITAKERUHA
WE N RE A S SR E LT N ARG AT TSI : AR R G2 5105
PR A TESE 0 [R] H S 8158 5y S 500 i B30 52 By B AZAIE S5 24 H RS R 5%,

4.4 REHAZE SRR RASIES T

2020 =, WA, CAFG, SRBATOTIZER, /R Z 48 -
(Izhhe, T IZE el A HIREKIE . A, S E D5 CREL T — R AR BT R B R
WN], AFERS Tik Tok MIZES AR KPTIER) “I§7E 48173 ”  (Clean Network Program) &,
X T B LB P A 20 W) B 7 i A PR AT BR ], 200t 2 s BT o B R A w2 A T B
JUH, BRI 4R BB — e, SRR HF ol i Bla T, n b SEEH— R BOREoT
KT KL ImITEGa A e R 2O, aek =W mal— 5.

AT I HAIVI S — B ALIE NS, SRR AT WA B B e, RSP G123
A -

MANEIEERT, — 7 TR A S R AN P 7o 7 2 — @ MR, 55— T3 T S [ R
SR BOREXS T SE 2 B SR RORT AR . (BN AR, B A 25 e AR KR,
TR, B AR REFEEA B R IR KT 2 =R, BRI
FEAKT5 A BRI ZBEEE— BT . MR EA 2 R ERBCEE T T A ERIKKI 7. £8

9 15 1



TR EHEBOE B AR & 2020 5 3 R T

MKERIREN N, BTG RAI M EA AR . AR ™ i R, BREAAL S
MAT b e, I8 B A SRR R I AR T R OB BEAR ), 0 S ST BV ST P 15 52 [

4.5 REWAEESER SR
BEWHEWR, RELSLFIFEN 0. 8650 Jt, AW W FHFE KR -1, 96%, RIS
bl e B 1 2R3, 52%.

4.6 |EYNEESTFE ANFEES T AT

o
§5 BHAAHRE
510 REMREESH=HABMR
P i H & ) i 3 S BT LA (%)
1| B EE 66, 429, 205. 67 89. 12
Hr: SR 66, 429, 205. 67 89. 12
2 | EEHE - -
] 7 WA 7 4% 7% - -
Her: iz - -
BE 7 CHFUESF - -
4 | RERBEE - -
SR AT SR - -
6 | FENIRE GG 3, 500, 000. 00 4.70
Horre S = R 0 BN 0R 8 B B
Kl
WATHHN G E &M &6 4,513,611.29 6. 06
HoAh gt~ 95, 686. 01 0.13
Ait 74, 538, 502. 97 100. 00

VE: B BGE R S LB R A R E A NIRRT 66, 429, 205. 67 JG, 5 FE 4R A1 E R LR
5 89. 50%.

5.2 G HIREAT WA RPBREREAS

b

b=l
H

=




TR EHEBOE B AR & 2020 5 3 R T

5.2.1 |EPREATIL Y RAB AR ER R A S
T ARG WIRARFAT A RS

5.2.2 MEHRZET I REBREREREREAE

ATk ARME NRTD bR BB ] (%)
A FEREA R 4, 585, 327.93 6. 18
B HEAEL T M 10, 102, 717. 66 13.61
C VH o3 A 5,594, 129. 22 7.54
D REJH - -
E 4l 14, 355, 617. 88 19. 34
FEST IR 3,996, 849. 14 5.39
G Tk 8,574, 303. 72 11.55
IEEISESN 2,518, 112. 75 3.39
I HBERS 5,970, 348. 80 8. 04
J AR 5,593, 360. 35 7.54
K G5ihp= 5, 138, 438. 22 6. 92
ait 66, 429, 205. 67 89. 50

i PLEIESRHEERIT L b (GICS) &

5.3 MEHIRIEZ A RHE GBS F A AR/ N EF R RN+ R R R A4

e | mmem | mEan | sE G | AnhE Go | Do PR
Eefg (%)
1 00700 ¥ THAE I 3, 800 1,707, 968. 06 2.30
2 02333 KR % 191, 500 1, 654, 142. 07 2.23
3 00939 BRERAT 369, 000 1,627, 723.35 2.19
4 00992 AR 4R ] 322, 000 1, 445, 863. 46 1.95
5 03933 i HIE] 206, 000 1, 444, 510. 23 1.95
6 00636 5= B 111, 500 1, 367, 762. 83 1.84
7 06099 AR UES 169, 040 1, 366, 557. 22 1.84
8 00902 %’E%;g 520, 000 1, 366, 233. 86 1.84
9 01070 TCL H,1 259, 000 1, 356, 427. 34 1.83
10 03339 W e T 742, 000 1, 336, 620. 99 1. 80

5.4 HERE G M RN GEFR R A
e ARGAREWIARRIFAT 557

% 11 7 15 T




AN B B B AL IR A 2020 4E 58 3 A

5.5 W5 HRIE A RMHE GRS T =3B BN RIRT 4% 27 B R B 40
T ARG WA RITH T

5.6 5 MR A RMME G E ST HE HL BN HEFR FTRT 48 B SCRRE S 53R
il
T ARG AR T IR RS B SRR o

5.7 H AR SO 2 P Lk N B B T TR
e REGARREIRARFA StEmIR s

5.8 R H HIRIL A SME o5 E S5 E A RN BT 44 BUE S 3 B 40
T ARG WIRRFFABGLE

5.9 M EWRSE ST H KBTI 5 18 0L it

5.9.1 MEWIRAES BB IR IRII LR A1 2 BIGE
VE ARG AR AR R BRI

5.9.2 AR SH R BB ROBHEBOR
TE: AFEEAMRE WIARFTA ISR

5.10 &G HIRAE SR B W E R RSB H
5.10.1 A3 E R R B BUR

e AT WA RS EH 1T

5.10.2 & HIRAE SR B 1 E R RS SR A
T ARG ARE WA R E 1L .

5.10.3 A HIE G B R E

Vi A AR ARG E G5

5.11 REH ARSI

5.11.1 ZEERFEM BB IEHR R RIT AR ZIEE LA T 1B AU
A AN I SR AT T USRI RAT £, WA MR E I LR, BAER S S

12 T 15 I



TR EHEBOE B AR & 2020 5 3 R T

HAl—FEAZEI AT T TR

5.11.2 EE BB VAT 48 B 25 RN &35 B 22 R 1R L Y 1t B
BEBBRT T AR T, BRI T I S T RE & BRI 2 A

5.11.3 FHAWBEF=HI AR

i) Rk SH G

A RIE S -

ISR SR TE 5K 2,701.23

Mgl 94, 719. 35

IVLL&AIDSS -1, 734. 57

ISR IGEN -

b SGR -

S -

HoAh -

Neli ool BN I el ) i BN VSR NG e

it 95, 686. 01

5.11.4 REFIREFE K T H BRI TSR 6574

TE: ARG AR AR RS A AT 5 B w5 i .

5.11.5 R EHIAR AT+ 2 B P A ERUE SZ PR IB UL AL
VB ARG AR A AT 44 IR S A OE 2 R L

§ 6 JTIHAE AR

AL
i 5 AT A AL 74,261, 871. 46
i 5 0T ) 2k 4 A ER D 4 29, 814, 923. 78
I - 5 AU ] 2 4 B ] 47 00 18, 274, 083. 55
5 BAHA TR SR B3 8 (A b L7 -7 B
W)
i 5 AR I S A0 AL 85, 802, 711. 69

#
(%
b=l
H
&
p=i



T

AN B B B AL IR A 2020 4E 58 3 A

§7 ZeBEANCHERTRERRASESHER

71 REBEANFH AR S HHRNFI

E: T

7.2 Z&EHENZHERRERR ARSI 5 VA

E: .

§ 8 MR EE SR HAMERFR

8.1 MEMA B —RFEFAESHBLAIXEEET 20%K1F R
AT AR I RAT B — BB R AT S 0 AL A 2 sl 20% () 1% L -

8.2 UM B & R ERF R
o
§9 #EXHFAZR
9.1 FEXMHER

1o AT G i o [ UE I e e S A S
2. AREH (GEEEFD

3y ARG (FHEFUHIA)

4y ARFEEH) FEEO

5. FEESEB NG BRI EL

6. AIEHAE

14 T 15 T



TR EHEBOE B AR & 2020 5 3 R T

9.2 i =
T AR X A 1199 FHERTLEN) 3 1 S/ 17 )2

9.3 AR
P F IR E N TR G 2 A P, i nT 4% AR SC R BN, R ARG g B, I
WERSEHENERZMIESEF AR AR .. FF RS AL 400-888-0001 (HKi&k?h) 021-3878

4638 A M3k: www. huatai-pb. com

HRMESEHFRAF
2020 £ 10 A 28 H

#
o
b=l
H
&
p=i



