FAE 50 SN ER 5 BRI EAEF R E
xE
2019 4E38 4 2

\7U

R

20194 12 A 31 H

HEBHAN: BEESEHEBROHARAH
EEFEN: PEERBITROARAH
REXHHR: 2020461 A 18 H



FRAE FAF 50 540 ETF2019 4E45 4 ZRER 4

§1 BEERR

FEE N EF S LEFRIEARR G BB RICE . 13RSV MRR B R is N,
TR L A LS L R I A 58 BV AR AN Sl SO TAT

FEFEE NP EE AT RO A IR A AREAR S FRME, 720204 1 H 16 HEK A
WG I bR HERIABR G H G IEENS, RERENBNEERERICE. RS
NN PN iR S

B G TR ARSLAS F B 5T 10 SR RS P R R 7, (AR 4 — i R

g AN GOFACRILARMKE I . BBEAH K, BB AEAT B 58 SR RN A 4 ] 1A
e N EE SR

AR I 55 BORER 2

AR HIE 2019 46 10 A 1 Hig% 12 A 31 Hik.

§ 2 LR

FeEFR FRAE FAIF 50 2840 ETF
iy A TR 50 AL

AN T 510430
FaiafErr L TATF iR
R4&ERAMH 2012 4£ 8 H 23 H
35 AR T & A0 A 57,924, 510. 00 £

B PRERARI AR, B SR BRI 2 R RN R R R 22 1)
IME, BTSSR IR ECER DA — BRI Bl
aie FEIEF IO, AJ4E H I ERE R 2 R 1) 4
SHEAHIL 0. 2%, FERERRZEAELI 2%,

BB H br

A FE T EOR BT 4 B HNA IR ER AR B Fe B —— BAE
50 SERCEAEHL, B 5 A1 AR 4R B i fr e 2H B A
FOBUCE M i R SR A, TR IR AR 4R 2R
Jie e H AU R AR A T2 AT A L B

A3 < BB TR IR B A7 e B 45 348 R A e 1) 97
FEAI AR T2 G B FELY 90%.

S
=
=
o

b &5 b s R U A 50 EACE BRI E R .

AT R BRI G, OIS PO s K- F m T
REMEE. forlike SRmmiEs. LN

IR A 2 5 I REOMEE G, FEORMISE e B HIEIERAR R HEEU R
Bl BA S5 B0 AR 1T 4L A AR U RS YA
fi R

HEEEA e S s A

HEIEE N Hh R BOARAT et A PR )




FRAE FAF 50 540 ETF2019 4E45 4 ZRER 4

§ 3 EEMFIEIEMESIFERIN

3.1 FEUFER
Hfr: NRMot
FEM S Fabr WERIC 201910 H 1 H — 20194F 12 H31H D
L AR S 2 1, 582, 331. 65
2. A HFNE 8,113, 770.38
3. IR 34038 4 A BUAS HA RS 0. 1368
4. IR B4 5 1 E 92, 442, 505. 53
5. HAAR L G40 A E 1. 596

PECEI N N TR S IV it = B o N R DS L ANt N = U NI Nt/ |/ K R e L & DR
BRAEOC O G AR A, A HIRE A B C S s i in B A A e B2 i s -

2+ ERAFEG N GHER A IR NN BAE 5 3G 5 T A, Bilan: R . 5 inl 2 4%,
TEN B H 5 S BRI i 7K~ AR T B 91 8
3.2 HEHERIN
3.2.1 AR EESHBFEN KR L5 RS B 2 i R

55 L e
o | RS | ok | wmeess | TR
e ® WEED | Mk [
HE=1MH 9. 39% 0. 80% 8. 44% 0. 79% 0. 95% 0.01%




FRAE FAF 50 540 ETF2019 4E45 4 ZRER 4

3.2.2 HES A FEMURES RTHHER KRR L5 RS B Al s &
ﬁﬁ%%ﬁ

125.78%

111.80%

97.82%

83.85%

G9.88%

55.90%

41.93%

27.95%

13.98%

0.00%

-13.98%

g EST e L ER IR e TR N A AR e 2 (v En & TR 22 D5 2

=
S

2012-08-23,
2013-01-04

1
10-12

014-06-244|--

01 4-11-05]-emedeeem

0

017

01

LAEE 0= [T | FSU S S S

0
T
T
2018-02-2
2018-11-18

209 5034 G |- T
015-0

L'} L]

[ 8 5 BB IR oot — ol b R S e ot |

L'} L] L'} L] [}

T RS ERMHE, e EeEFAERENNANVEEH, @R AL ENA
WIBETE LB A RIFE G A R A E . ATE S BUE TAR MR BRI BB S 46 38 B I AR 93 77 L AN

BT 90%.

4 BEEARE

4.1 B&2HE (RESZHE/NA)

24

EAREREREA |

e i i 9
N

FEIRE | B

J& K
s

il 22 . Bk T N ROK 52 . 2008

RIS 2012 4 8 T AMBRERSEHRERAR, B
134 HosH |- 1.5 4 | AFHRERSE AR A F S5 & B
2 FRANIEESAHPFER, H 2011 £ 9

H 26 Hit® 2014 £ 1 A 6 H#REAFEER

&
SN
b=l
H
N
b=l




FRAE FAF 50 540 ETF2019 4E45 4 ZRER 4

PR 300 FRECIEF I B S (LOF) &
&2, H 2012 4E 8 H 23 HigsF B
50 SEANEHAZ Gy BT i e BOIE o5 4% B Ok
GIEZH, H 2012 48 A 29 Hig (T
R4 FAE 50 SEAE 22 5 BT G ER HGIE
HEREE B AR ESH, H 2013
5 H 22 HE 2016 4 4 H 25 AL
Herp e K I i 1E e 2 A 30/ 70 FREGIESS
WREEFEZH, H2014F 1 HTH
#2018 A 3 F 7 HARAEHRAE) IR 300 45
B FAE S BRI L (AR 300 45
BOEHH B R4 (LOF) #A)) K425,
2016 4F1 F 14 H&E 2018 4E3 H 7 H
HAT AR A A v [ A b 8 300 AR 5 12
HREHESLT, H2017THFE9IH 15 HE
2018 4 12 H 26 HAAFEAEH el Hbkl
R R KRR RS R
M5 B B AR 3 i 52 B ke xCIE 55
WHRIESFEZM, A2017F 11 H9H
£ 2018 4F 12 H 26 HATHRE IR K
AL I I SR T ke IR 4 T A 4 A
G2, [ 2018 4F 1 H 18 Hit M T &
PRI K R ERLE SRR SR L
H, H 2018 4 10 A 22 HiEHTHREH
I e A 25 4 R B AL 5 B IR TR B0
WRIESFLSZM, H 2018 4 11 A 15
H i HeAT AR 4 A UE e s 25 1) I B 2S5 Y
FEBGRAR B 77 45 08 S S R B S 5L &
23, H 2019 4F 3 H 19 HiEZIffriR%E
MSCT HHE A 22 5y BT TR HOE R
TRGHSZM, H 201946 A5 Hild
AR MSCT A [E A B3 5 B FF e
BOF 74 7w & R E R RS IR &4
o HAMNTER. HEE: PE.

VE: 1y SEAC AR SATE AR FW R 6 A R A H B " R 2 H
2+ AEZF AL SCEMT IR 2 GIESR A N RS M) AOAHSRHIE -
4.2 BEANRE HA L E S S EEM T EIH O3

AIEEE BN IR (PR ANRIEMEIESRE) (R NRIEAEIES: 3%
WEREE) « (AIFFEIEFRREEISFEEINE) LS TSRAEN . (EiE 50 ZBERL )
R B I R B R & B 7)) AT SGE A RE, A SAE . B ST R
VU7 P RIAZ FH 4 B 7, E PR P AR R At L, DR RS A USRI R 28, To i 3 k4

5 7 12 7



FRAE FAF 50 540 ETF2019 4E45 4 ZRER 4

WA AN NAT A ARG TN ARERRAGT A KRB SN
25E

4.3 AR GETUHA
4.3.1 AR G H BRRATIE R

AT G PR Hh ERIE IS A () QIEF R BB HLA R AP S 6 RS EL)
E T AN GHIEY (AP SPATHIEY &, FFEL T REA NN FZHIITHR, &
UEAF X R N i d— MR 4l e

RGN, RESERAWE TR W RTE, NENIEREHE A PR AL
T FF FIN, ERERRREREY, $EEEH, RS IS AR S5 TR
) FE R R AR AL, ORAIE B4R 520 & AL B TR SR o

FEAEZPATINAT, RIS HNSATHEPZ G HIEE, el “BIRfse. Mxitde. s
i RN, RS R A G EAH AR ST

TEF G AT, AR PE IR R Z GG DL AT b, IR B AP S HATIE L 7
Praedrs Saoh, ARG T NERS 2158 5y il JE HE 7 FIAH MV 55 IR BT 16 DL HEAT & JIAAS
TE IR, RS AL ) AT SR

i EPTA, AFEEE P NAEARE WA PR AT 1A S i BE AR R HILE
4.3.2 REXBHIT AN ETHH

AN, AFERAR R IAFAE ] B2 BN A28 5 MR G 4k 0 2 W 22 AT N

ARG, RESEHNIHE RS TEES SIS B AT S0 7 H R R 5E 5 BEE 5
/DI BT By B I 2R SR 2 H S B 5% 1R L
4.4 WEWNE SR B RIEHZIES T

VU2, MSCT SEREAMAN A By B iE =20, Kb E AL A WA T A 16%5 7T 2 20%;
R G R A AT BE R, MBI SGRIEE . ST PRI EENE, BuR B, CPT iEZE E
Th, X5 BB A AR R FE BRI, A RAEDY R hE Bk, ATV S T
K&, @M. FH. Brooae ket SERT, EEL. mRHEE. B LT T
e 75 S o

RGN, BATEH BT PR ERRRER RS, K RGEEMANTE BN S 1I7
A PR L 4> 1 38 A v Il 380 1) H DBz [ A . S5 A TC B AR SR . MBS AL S5 — R FH A, KA RE
G IR R P RIE S KT, RIS — 5 AR U as

%6 7 412

=



FRAE FAF 50 540 ETF2019 4E45 4 ZRER 4

JEYE 2020 “FHE—ZRLE, LA MTIAH RWEIES . BEAE ARk 0T T S8 AR AOHF 28 n vh [
RETFC RS, AN SR A PR R E A, TR AE S N2 . LI 7 37 XU
RABTERESN, JCHRMSEAFF A EN . WKWIERE, BEENLFH Hahge i, &REE
WANAKFRTT 5T 2T 2%, 5ot RS il A BB 5T, AR i R il & (H2HMER
B B JE 2 W R AT, RO A 25 AR AT, BRI ERATR 2020 56 —F=E
RS EASE .

4.5 REANES RV SFREIN

BEEAR G HIRASE G AUHEDY 1. 596 Jo; AR I3 S0 BFHEIE Ry 9. 39%, k5t
AR 2 0 8. 44%. R I, A3k H I IRER R ZAEHIZE 0. 2002 N, AL PRER 1R ZE 175
7E 2% 2 N
4.6 WEMNEETE ANBERE ST = HERE R

AN, RIESHAEESN AT A ESHIEFAE NBEANR A ANEE, LIz
SLRIBTRYE Y 2019 45 7 A 16 H# 2019 4 12 H 31 Ho AREESEA O b EIE R 2k 6
HH TR T 5

§5 BHEASRE

5.1 EHREZS R HEHMR

Fis i H e o) RSB B (o)

1| BB 91, 705, 923. 64 98. 87

Hodr, BRE 91, 705, 923. 64 98. 87

2 | HeH® - -

[ 5 WALl 45 - -

Hrp: fige - -

Vi FRES - -

4 | stlmiR - -

ERAAT A AR - -

6 | KA - -

S ST 1 S B
Vi

RIT PP NEGHENE G

1,047,014. 75

1.13

oA 537

1, 746. 45

0.00

arit

92, 754, 684. 84

100. 00

B

=
H

=




FRAE FAF 50 540 ETF2019 4E45 4 ZRER 4

5.2 MEMREAT A RO ERFAS
5.2.1 REPRBATW A KRB ARERRHE

o T A G Egéﬁ@@ﬁww
AR RS B DI - -
B | KHlk 9,169, 617. 92 9.92
C | fili&k 25, 772, 853. 19 27. 88
D IV VAN /S WS & e Va1 IV B -

N4
E | &5k 5, 428, 642. 64 5.87
Foo| ftRAEE - -
G | AZimiEk. EeEF Bk 3,697, 926. 45 4. 00
H o | AE DOk - -
I R A AME BEOR RS 1, 794, 082. 22 1. 94
T | Rl 38, 705, 648. 64 41. 87
K | b=k 3,595, 111. 14 3.89
L | HBTRIRS 55 55k 1, 795, 722. 60 1.94
M| BTN RS 1,746, 318. 84 1. 89
N | KR BRSEAT A FE isit E BE - -
0 | JERARSS . EEAHAR ARSI - -
P | #FE - -
Q | PAARES T - -
R | XX, REMGRI - _
S | %A - N

At 91, 705, 923. 64 99. 20

5.2.2 REHREATIL A RIB BB R R R R B4 &
FE: ARG WIRR A BB R 35
5.3 W EHIRIE A RMME G R ST #E BN HRF R RT 2 R RS R 4

e | mEmeEm | RESHK | BE G | AnhE G | Dorou o
el (%)
1 601818 HRERAT 547, 434 2,414, 183. 94 2.61
2 600016 RART 370, 082 2, 335,217. 42 2.53
3 601328 LIEERAT 413, 957 2,330, 577. 91 2.52
4 601066 R EREER 75, 828 2,305, 171. 20 2. 49
5 603993 1% FHEHE 460, 982 2,009, 881. 52 2. 17
6 600690 IR K 102, 117 1,991, 281. 50 2.15
7 600030 HEiES 77, 405 1, 958, 346. 50 2.12
8 600585 HEIEIK e 35, 700 1, 956, 360. 00 2.12

8 T 12 W




FRAE FAF 50 540 ETF2019 4E45 4 ZRER 4

9 601688 TR 96, 075 1,951, 283. 25 2.11
10 601111 rh [ [ 201, 205 1, 949, 676. 45 2.11

5.4 | EHIRLEFTF MM R BFRRAE

T AREAREWIRREFA 657

5.5 MEWIRIE A RMHE G2 & F ™13 E Le IR/ HEFF R0 42 Bir 808 A 4R

E: AREAREWIRREFA 657

5.6 M EHIRIE A RHE G2 FP#E LR/ DR R 42 B SCRRER R
il

T ARG WIR AR 5™ SCRAESR o

5.7 5 HIRIE A RMHE 5 E ST 3E H B RN R BT T4 5 &R 85 4
T ARG YRR St R

53ﬁ%ﬁ*ﬁﬁﬁmﬁEﬁéﬁﬁﬁﬁwwﬁ$#ﬁwﬁﬂzﬂﬁ&§%%

e AEGRRE WIARARFFABGIE.

5.9 MEMRAE SRR IBHTZ 5 E R UL

e REEGARE IR ARG R

5.10 REHREAZ SRR E MR HHB A

T ARFESARE WIAR RS [ 57 1 1%

5.11 B BA ARG ME

5.11.1 AEESB R KRB IESHR I RAT EAE BT Z B0 A DK A1 15 5L i) 154 BE
ARG T HTH B UESR I RAT BRI AR A IS L 5 A, B & g il H AT —

FENZBATFETT TG

5.11.2 FE&H B I AT 42 B S H 28 A R P & ad JB B2 PR 1 V0L PR 1 B
ARG BRI R 44 B SRR A B R RIE 1 8% 8 B SR P A I I

5.11.3 FHARBE =R

s A5 SH GO

1 HARIES 1, 447.76

ISCIE S Sk -

SR -

Nl 298. 69

Y H AR -

N EN -

N | O | Ol |W ||~

iR -

i
[{e]
=
O
S
p=i|



FRAE FAF 50 540 ETF2019 4E45 4 ZRER 4

HAth -
&t 1, 746. 45
5.11.4 MEHRTFAE KT BRI T8 m5R 0
T RIS A FIR AR AT 5 B I v 5 #5195
5.11.5 & BAR BT T4 I = AR T 2 PR 15 0 5 156 BH
VE: ARG AE WR AT+ 2 B S AR IE 2 RS I
5.11.6 BHAH AW =KL SCEHR T 2
AT DU ENIJR I, 43 T2 A5 A1 H I 6] v BEAAAE R 2
§ 6 FHAEES M)
B Ay
et AR £ 03 B B 59, 924, 510. 00
7 U 40 1) S 4 A R 4740 5, 000, 000. 00
ok - i 1A BA 1] 2 4 S5 B2 [R] 30 7, 000, 000. 00

5 I )5 < R 0 AR B A (A B b L7 =7

HID

0T S AR <y B 0

57,924, 510. 00

§7 Z&EHEAGHERARERRELEESFN

T ARSI E BT ARG WIRIE B e s AR,

§ 8 MR RE FRHMMERSFR

8.1 IEH N E—RRHFFAES OB EHIE B EGEIT 20%KF 5L

#% AR5 TP HE A S B AL R W S e
?J,Z:
P 4 A LL ) 5 ‘ N
s || i oovimire | o o I
=l =g\ 0 B s 1
N ‘ 1 R W & i
ol ]
ig 1 | 2019/10/01-2019/12/31 | 58, 120, 906. 00 | 2, 000, 000. 00 | 4, 300, 000. 00 | 55, 820, 906. 00 | 96. 37%
/N

%010 O3 12 |




FRAE FAF 50 540 ETF2019 4E45 4 ZRER 4

77 R U

B NAERBIATE G, R A S R XS, BAR .

D) R AU RGN, RO G O AR AP RA (2 S0 A0S LR, HAEH IR A ARSI &
RFITHAT BER R PRI W] B BORAGTEAL

2) FEMRImTROL T, HRFAT R S A b R B2 e B AT N KL RIS i, n] B8 3 SO LB [l JA A
BT 5000 /370, HEMTA] B S BUARE G4 ksl HAb I & & R sl RO S A 3, LA R &
AR N RIS AIE B IIHL =

3) MFFA RS ML LR A e B N KB IR G, A S il BRI 253K, S &M AT
NG R BETCT BN e ] BT A 1Y) 4 v 2 <A 00

4) BFFA IS PR AL S AR A N KR IRE (I A eI, < Dy S A I [k 0t T 52 HH P iRf A (RS,
] BEIE LS TR Sl FECARSE G MR ACT A BB s IR, EAUREIRL (i N B ok B o 230 SR Y
I BHE RILE R RAGREAT - A SR, 2 R BEE e B B BURIE )

5) HE I MBI NI (5 G A0 #A 2 s AL AU 500, ARSEGE K A H 2%
A NREA KL Gk S O AR L PR F ) B B e N R o A2 LA R B 03 B0 A N R [ 3 < 03 B0 3 O — Sk 0 B0y
A NP 25 S0 A0A 21| B AT S S0%MITE I N, 122 S0 B A N\ K I 4 Hh A A
A7 B D) 2 B e N RS B 28 R RS o U SR BT N R 2E R D R i e N HR T 3 S A A ik 0 A
B oG A G AR 50%, 1258 H W B U N B AS AT RERSAA A SR I

8.2 M EEH RN HMEZEFER
Tco
§9 FENHFHSR
9.1 #EXHER

9. 1.1 HhERIE 2 A% #E EAIE 50 SEALEE AL &) Bt Bk I 1500 2k 8 5 46 1 A

9. 1.2 (_EiiE 50 A E AL 5 I TR BOE T4 BT R S H S-S R

9. 1.3 (i 50 A E AL 5 BIF TR BOE 4 5 A S AE S 0 W D)

9. 1.4 i 50 FEAE A ) B IF TR BOIET7 48 T FE S AR E 0

9. 1.5 CHRAREE A HR A BR 2w T8I ol 55 )

9. 1.6 AFEESEI NS BERAAFAENML I

9. 1.7 AREEEHEE Nl & TR LA RrE R

9. 1.8 HAEHAN AL G I AL BEAA 3 ER 1) & A
9.2 FFTCHh

R E AL IBAEA TG E A SEESIEE NN A G . AR S IAEAR T G B K
FEENERT, HEAARER. Ziil.

11 oW FL12 W




FRAE FAF 50 540 ETF2019 4E45 4 ZRER 4

9.3 EF R
ek F G, 3T ARG, nIE-A BN R N B b e & w e e, #H
KNP HENER SO, R FH R ATEAIE S M S (www. yhfund. com. cn) [,

REESERBEMHRAF
202041 H 18 H

12 W 12

=



