F16I] 400 32 5 BFEBEEF R B EE
EEFHERHPRE

(20204E04 8 25 HE#)

EEBEN: BLESERARAF
EEFREN: FEIHRITRONAERAF

HERR

el 400 &2 5 RUTGIEHOE T 5 5t & (BURRIFR “AEgoidk ) WRHE 2012 £ 1
H 6 AP EIEF B EEE S CRT AT R 400 22 5 ROTIR BOE TR 0 5 S
WA eHENIER) GERVFA[2012]13 9) BME#ITHE. AREREERT 2012 4
3 A 22 HilgA%, BizHEEeEHNIEXIH e AR E.

BORAT S, BB H AR e BN B A S 45

AR STFA TR AR KL .

AH BRI G A R S F U WS . S FRLE RS I FNZ B,
SCHRFESC . ST ARIE S S RIS RS AL RISy EE G0 B A AA S
EEFRRZEN, LGRSO BRIAT A S BRI R & R R AR, IR
GEFHR ISR « CGBIFINE) « e G R RHAAT RMWE ZABA] AHE LSS, He
BN T R A BT N AOBCNMIRT LS5, VRGN A B A <

S B H KU DA R IRSE . WA SRR ST R S A e 5. (EA
TRAERE G —E &, WA R BB R R AR e

RAHGFEUAH CAARESITE NI ARG U YBITENE#EIEH Ty 2020 4£ 4 [ 3
H, A7 %0 58 Hm AR BAEUE H oy 2019 4 12 H 31 H CRE®TH) , Rl IR
bh.



6 400 22 5 T IR BOIE R $5% 08 5 < OB 1R 55 U W H 4 22 (2020 4F 04 3 25 HEEHD

K FEIESEHARAF

g | TE CERD BB SR X KTE 8 5 Bl E b0 ) 27 £ 09-14
L5

Fattgr | ACETTRETTIEAY 8 SRR 8 JZ

e I

BT 1999 43 H 25 H

FE A 1.5 1270

pkr sty | TMETTABRDIEA R 40%, DWS Investments Singapore Limited 30%, 17
fEHEA IR TTEA ] 30%.

P | R

L1 (010) 65215588

fEH (010) 65185678

KRN | HIEK

SR A PR A R 22 rh [HUE N 2 e A 5= [1999] 5 5 30k, T 1999 4 3 A 25 H
BRAL, REPEEE IR GEH AR —, RPIEERESEHAF . AFEME LT, 25
BAEALROF BRI B BN T8 BRI AERRR. R AF]. AR
PAEMRER RIS . R FESBRBTE A QDIT TR AR & Bt 8 B 55 Bk

Al

(=) FEARBM

1, #HH, WHELSPEEAN G

PROLYEE, BREES, K5t e . SR E N REATIRIRAT SR
HRE RN A PERATEITMTRERR G BATR PO ;. h R EE
B G2 CPARIRIE 2 AT SR U IS S A K RIS R e B R 0l AR
R SARAT MBI AR A, RS BRLEERYERIE. B RIStk Rl
55 TARHR CRhBEPEAR R 5 I AR PRI U A 2D BAE: P IEAIRTUE AR R %R

2



HR 1 400 22 5 B FFGRIBEOE S R A & R S Ui i M 2L (2020 4£ 04 A 25 HEHD

AL B BUEFIREIRERTEAREE RIS, HEFK, FEPEEFRL RS R
TAEAFEF

RS, EEK, RRBID, KU SR T REEE A A AR
B ShE R E B DR AR AERRE A S . RIBEGTAREARIAL 5 . i g
WEAGRAT . EREHARA T KRESFHARAT . 2000 4 10 % 2017 4F 12
HERRSEHARARER., BLH, 20174 12 HEREAFEFH K,

K d, 4, WL, bt i, B ERESY SRS AL AR R,
[EHES A R ITE A AR m R A EE, h BRI G A FR A =) A R R RIS B s BT
SRR R TE A F S 3 B B e B bk 55 a2 3 s T il | B B8 A IR A =) S 22 2
BNl AR s R S E AR AR EF K, BB,

BRERSGAE, S, 1990 LTS R E AT E B b, WL TR, 1990 4F 2 H
% 2000 4F 5 AT IHES BT S WA RA A MEE; 1994 F 24, (FILEEE RITTEA
AR 2001 4F 11 HZRS, SRR RITTEA R ERK.

Mark H.Cullen s, #=, WURRILEE, RN H RFEUFEBUL Ll L. o
FEIE R R i (Darlington Commodities) M3 % 4, DU (Bain&Company) #1755 5 i il
s, EEEET (A4) EREEREHREFEZEE. W, EaEiEmEgm (44D
SREHZEE. W, EEEHT (RI0 HREEY, ST ek EE . T
DWS Management GmbH $fTHH . RIKEFEIZEH .

s, HE, SEEEE, REALYMLRFEAES R L. SEFRP ] WA FF
BEATAE MBS, SEAGEER A F LM S, H 1996 FEIN A & B ARAT DA
K, ETERERIT (4. i g #H, SkmimihE X EE . RESMTITK,
2008 FRSTEEEEUT CPED ARAFTK., EEESRITEATEX B4

FHE, MOLESR, SEEARRRE O SO b E R Rt i . SRR T E
WARAT I 3407 o AT P EARAT A7 [ bR 4 AR 50 BT BhBLRH 72 01, 26 B A0 S4RAT 20 BT U,
FEMFARIT I, TEETIEFARARESR, TREFEEARAFHEFK. 2004
EHETTRIFEREEK.

DR, MOrER, IR, R, ERRSEIEEREIR . E R
FPOEIFEAE. GEHEE) Bl R, HIRREERR P ERE” WAk s 2 2k
Ao GHAEHERER B E R RSE —. T mItWEAFEZER SRR, BUUE LEE
FA G L ERRT A HE B AR YA E F R RS E AT,

FHESAAE, M ER, FEHEE L, SvhREE, Eathim, Ik . e
2R % v B0 AT WEAUAERREI AT, 2012 4F 12 H A4 AR A el 22 KR
BERE e MBA #0F 0 AT

»

_H.



HR 1 400 22 5 B FFGRIBEOE S R A & R S Ui i M 2L (2020 4£ 04 A 25 HEHD

SERA, EE. MK, S SUFTARED, TR,
VBRI HTIT (CFA) o 1998 4F3] 2008 473 [H [E Frde 4] (ATG) [ Rt 24wl 26 E A L4145
PR R AR . 2008 43 2013 4R IR ACBAREG b [H X 3t = B O mILE i, E TR
PR R B E AL R BTN 2013 4F 10 H BRI T R R FH A RA R, JiTESH
MR (MDY« WU AN E YA b 55 B RS TR 2018 4F 3 AT A LR,

SRERSEAE, MFK, KL, mEEIn, bR, BEERIERAERE
RATH B ZH, MARREMEEE; HRIEHAFLAERME, by A asH, B E
M ORISR ST AFEE, B, OEIEERMERA TR MZE, &
B, KRESEEARAFESRK, TENREEE RO AR R LS8 B
TE s PIEIEA RFEA AR E R, EERETIL. DUEHIRETEE R 5T A w5 ZEE
Fids B, TP REAEE Adux) FRARESRK.

BRE, WE, S50, MLk, SEEL PRI, KeE R
EHD Bt B RA R EF A, L EEARIMEARIMS 1. 2001 4 11 24T
SEAG R PR F) M 55

WoEEUE, Wi, VR, 1999 4F 7 H % 2003 4F 10 A BEERT I ANAER], 2003 4F
10 H % 2008 4 6 H, NEVEEITER (AbnD) 5 rEHFMHEM. 2008 47 H&4, i
TSR A IR A ANEEE R R, IR .

B &+, W, Z5Em-t. 2000 4F 7 3 % 2004 4 8 AAEIL Ik 4RI 4343 IR
AFIEHFEE, 2004 45 9 HE 2006 4F 1| A FRAFREBR MDA RA R () k4%
% EE, 2006 4 2 HE 2007 4 10 A B R K BEATIL 7L 4 H, 2007 4F 10
H 2 2010 4F 12 AT TAREGE S HA IRA AVEEA AT, 2010 4F 12 AN FE R4
EHAWRAR, SAEBRHAT A, IUEREESEE B,

KA t, RS, PR, mEmadE, SUFim. 1981 45 6 HZ 1996 4F 10
HAFER T2 D). 1996 4 11 A2 1998 4F 7 H T ERATEIMT & BRI K.
1998 4 7 H % 1999 4 3 AT F B AR A A BB, 1999 4 3 H B5(FIR T 72 5¢
HEEHARAF, PTBERRAMARRSEH,

Fhilet, BgK, PRI R, R, ST op EEGR KRR s TR
BPA I RSP TSI RS AT, FR RS R A IR A A . B TR e
A IRA AR

=

A
=

2. HeaH

(1) BUEReat



HR 1 400 22 5 B FFGRIBEOE S R A & R S Ui i M 2L (2020 4£ 04 A 25 HEHD

XIS Lo, WRERFRR AR, 10 SFIEFRMOLE T, BA RSN ER. 2009 £EIIN 55
HEEHARAT, CARRREBIR GBI AR — IR IEREE RS2, 2016 F
3 H 24 HEASTHA] 400 2 5 B IR BT R S R 4401, 2016 4F 3 H 24 HE
BT 57 SR R 24 PAAE 5 BRI F R HOIE S R BT Bk S FE 22 3L 2016 4F 3 H 24 H &= 4AT
T8 S HIE T EH A 5 R BGIR BOE J- I B R B 2 B L 2016 48 3 H 24 H A 57 58
PRAEZEA 120 22 5 BT I AR BUIE 45 T I R e R 2 B, 2016 4F 3 H 24 H &S
52 S 6] 400 22 5 BT TR AFR BN S R B G IR S R 04 8L 2016 4F 3 24 H &S
5% SE IR Rl 58 5 BT IR BN S R A S R S R G4, 2016 23 H 24 [
ZAATTRIEFE AT 120 22 5 B BGIRBOE A R S A &40, 2016 4 3 H 24 HEAAT
F SR S Rl A8 By BT TR HOIE S R B R e R G 2 L 2017 4F 6 1 7 H & AE5E 5K
HH SRS A JEAE 5 B GRIR SO S B S R 2 H . 2019 4F 1 A 14 H E AT 3 S B
JBEIE B A U RBGIE S 4% 136 4 (LOF) JE 4403, 2019 4F 3 H 30 HEAMT R I E I FE A0
28 GBI BEFR EOE P S G i S £ 43 . 2019 4F 3 H 30 HE AT L E i h
A50 & BRI AT HOE A R &L &2 8. 2019 4F 9 H 20 H EAE 5292k S A A5
WRENAE 5 BT GRIR BRI B I S &4 2019 4F 11 A 28 HEAEZE bR Aa)
WIRBNAE 5 B T AR B 7 R A I S B 28 3

BHEAE, WEFAE, 5 FUEFEIVET, BAEEEMTH. 2014 F 7 HMAF
LS, MEEREE SRR TIE. 2017 4F 12 H 26 HEAEHHIEREA 120 22 5 RJF
FGRIEEOE A R R SRS, 2017 4F 12 H 26 H 2 TR RIEEEA 120 52 5 8T
BRI BOE S R SR SR &4, 2019 4 3 H 30 HEA{EH 8] 400 22 5 BT ik
BHOEH RIS AL, 2019 4 3 A 30 HE AT 341 400 &2 5 B e 36E S
PRSI I &4 | 2019 4F 9 A 26 HE A S iEs X RHE 100 50E 22 5 BT
BEFRHOE R RS EE S A, 2019 45 9 H 28 HE AT 32 0 iE Sl =22 5 B T 78X
FBHOEFH BRI S B &I 428, 2019 45 9 H 28 HEA{T7 50 iiE 3 B 22 5 BT
BEFRHOE R RS EE G AT, 2019 45 9 H 28 HE AT 32 50 iE Sl =22 5 B T 78X
EHOE RIS LT, 2019 459 H 28 HE AR IEEE 24 AR 5 RIF IR 5
IEAR IS IS4 2019 4 9 H 28 HZE AT 57 StV AR A8 2 BT Ha $00F 4% 7
SEEZI, 2019 4F 11 H 1 HEAATE SRS M ARHE 100 5% 22 5 BT GRIE HOE 4%
RSB EESIESSE, 2019 4 12 A 5 HEAT 3L et filig 100 5SS 5 R
KIREOE SRR RS EA,

(2) JifFHesH

M, BER A 2012 4E 3 H 22 HA 2014 45 H 9 Hs faltnet:, S EN
2014 45 9 HZ 2016 4 3 H 24 H; BRIEZESeA:, & PENE Dy 2016 4% 3 H 24 H % 2019
3 H30H.

m x
& o

%

e



HR 1 400 22 5 B FFGRIBEOE S R A & R S Ui i M 2L (2020 4£ 04 A 25 HEHD

3. Smart Beta MEMWHERKE RS

Smart Beta MM RKZL RN SAIK A EIE: Smart-Beta MBS 1157 N 7Kg
'E, Smart-Beta FIEALILH E B EHTIAE, A B BEIME el S H R
SmME, MITRFTARRSEE BRIESEEAE. Tt .

ofF

4. FRARZ A GIERERER.
. EZEHEEA

(—) BEHEE NIRRT

SRR E T RRAT R PR A

ML JE R PER X BT A KA 55 5

RALI ] 1984 4E 1 A 1 H

FEREN: BRIE

HEMEEA: AR 35, 640, 625. 7089 /3 7T

Bk R 5. 010-66105799

PR N: 500

(=) EEANRED

BE 2019 F 9 H, PEIFERATHERBETILA AT 208 A, FHFE 33 %, 95%L
ERTIAREARICL B2, & N RIS I T A DAE 2 ) s 2 RERFR

(=) B LSEERN

YR ERRG R iR 25 124738, P B LR ERAT B 1998 478 PN 1 SRR M 55 DA
K, FK CWSHEH. BRI MRE, KSR IR A A R
VRS FAL, Jedk i E I RGEM LIRSS FIBA, F2as JEAT 557488 AR DT, NN 4b
JURBBEF L SR EENG A R PR A mRL BRI E RS, B
AT RGN . @A T EAFRERATHRTE . BAGART . A ORISR
PSSR RBOTE T AR RIS HAFERRE . SRS QFID ¥~
QDIT B/~ AR B S EF ARG B E BRI IER A RE B E BRI R
WAHATE B IR B A RRFE R R E L, QDIT /7 857, ESCROW 451255542
FRE T AR R, [FINAEE N R TF RGO . WS B E RS, TR & %
AR E RS . R 2019 42 9 H, P ELHEATHICEIF RIS 1006 K.
H 2003 LK, ATESEFNEFREER CEMEMY « EE (EFRITEN)  Fib (U
Y . EE GREREmD . WHh GEFREHR) « CREIERR) 8N AMUBIT 2 BTk



HR 1 400 22 5 B FFGRIBEOE S R A & R S Ui i M 2L (2020 4£ 04 A 25 HEHD

1) 68 WURAEFEEHAT R, P ETURZ 1 E NFERAT, RIS 5 3RS EH A o
& R TR RN PRI V2 4 VP

QUPRE- S iR -INbaREet hal)is

o TRERAT FE - F R B L AR, B I0S E KRR, IR RFE AT L
MRS HAL . XEERRGTIAS, 2 55 HE S “—FIbshE, —FIMNEER” 1
R A A FF I o B 7 R R = S SO R 8 P 0 RURS  BE TAE, AE R 4 i 2% T
BV I EIS, TSR RS B G AR T BE, RS ORE A WIS, s RS s,
SEAG MY 55 0 H A i R R AR N L AR R A\ 2005 4F 2 AT ZRIGUR] e I PPl 2H
S PR T ) R 22 A i it B AN ) TSAE3402 7 ], AR AR TE AR B 2 L oA ol B A Rl s
T84 F WAL 58 = 07 W AT FE A ARG L0 UG ] L Py 5 1) 7 T 1 g 4 e R AT 0 () 4 T
W], WAIE B [ RS ERAT R IR 55 i R i il e 00 8 5 Bl B KA R E AT HHL, 123
BRoeidtKSF. HAT, ISAE3402 #d A BAEE . FHLI PN TEFR. 7

1. R KU A% ] H AR

RAE MY 2538 1 7™ B0 57 [ 5 SR R T B U, SR RSPV R s . M
TIBAE S BB E XK, TR — MSIERINEA . EERN A s B Ak 1 py #2344
Fi PITORLAREE AR, (RIEFEE V= 2 2508 B FA ARG (RER 385
W24, AR FREEAT.

2 PR REE F i 44 4544

H ] T R ARAT B 7 R Ml 55 P 0 IR B2 i 4 4 4 g o o ) T R ARA TR A% I 83 1] (9%
RS e 1 0 o S DN o= i T R o U G A o= 2 A ) (e T 2 D s
ATRERZ MBI ] B B e A AT R A BRI, X b 4530 1T KU bl TAEE T He 5. B
PR R B TR SR AR R AR R A AL, A IR R,
ERGHMNEZESS T, KEARENE, S s oL TR IR 5l
55 Kb 3 A5 45 HR DT T B PAY S L A P I 42 e e

3y P AR P )

(1) AVEMEEN . AR B RS A B R I WU I R, R T
FEE L5 4 8 BTG B IR 2%

(2) SEREVEIFN . FEE K25 1) 44 T 48 8 5 B VG B #1000 00 FE L (0 R R 137 AR s B o 240
B2 RSB BIFEENL 5 I A AR &N RIER Y, BT, ARG .

(3) R PRI . B0 55 4 E S B AUFE R AR I e e S Hd ¢ 42« iR
S8 IR, Hr LR SEH L 5 SR, DA L SR S R B

(4 FEMEFEN . B0l 5% &8 1E SN APE AR, BEESE, (RIS 5= fI

MBI =2 5w,

o0

115 78X



HR 1 400 22 5 B FFGRIBEOE S R A & R S Ui i M 2L (2020 4£ 04 A 25 HEHD

(5) A RMEBRI P F2 ] B AR [ KO R R 8 B 5 ZEE B T e 3%
FEORIERS B TV SCAT, ASAEM R RSN 5B 5h .

(6) MSLPEJFEN . VAL [ TEATHE NI ST AR ] ELERERAE N A A= i A 61 %
UGS SL, W70 B WISHIE AR . PRAT BT 06 AU ST PR ] PR ) AR T
s

A P PRI i 4 It S e

(1) RIS . BB W55 S GEML 5 AT A 20188, ST 1 W) B (o HR
5T BEARDLSS AR . FEARRERAE T RN ST Ve S — REI R =R, R
T RIFHIBT K BERE B WL, RROSHA R BE = har . FREEAL . N GUBRST L b 55 o) R A B
YA S A

(2) EERE, FETNS 5T EE N TATHEE b & BOR R S8 1 &
AVE R, BRI L it 8 B BRI DL, DG EE 537 F6 8 AR AE SEEL A
A bR IR, FRARYE G AT DR Y AR A, B e A e

(3) NFEfEf. B FLE A8 VE L Lo, AL “ BRPigk” « “HIERLR |
NIRRT =IEERIPL, @ESREE AR, B LA RS,
FEOR R TSR O AR, B B RIS AIRZ O3e 5 ). FaEd AT e W, € ) ik 55
PNV TEEEI, 22T & TS, 8 5 AR SR B i Pl B

(4) grgfl. B FE AR maL il vt gl WA 7 i R A Moll 55 & s 80
AL & TF S5, AN Rz AiC & 2RI, T8 3 B H F AN Rt e A8 H

(5) PR B, B 4048 PRIE R AL e . RS DA S 07 U i pAy 78 PR 7 2
S8 WA E BV ST B MR BEA TR AT A%, 1R Sl ST 1T HEAT KU IR PR,
SE S RS $ 4 M, A R R R

(6) K 2 axfmifil. BATNEIDNL S RAE XA, affe JomE . Bt
AITUAR B A I O PR FH A DR B 55 15 o R P it 22 4

() MRS, SO @ TR ht, #5E 73T HdE. N
s B BN Z H 58 & MR MEW R 7 5, G e Wik, o2k n s
ISR, BRSBTS s SRR e, AR A R4 [ T I TR R SR BIBLE Y BEL
W o WG RAE, B0 M8 4 RE I AE R AL IR DL T P AN/ PR 55

5 BRI AT A P AR 1 175 L

(D FE MmN E RPN, e TSRS R, ERaHNE
BT, KA E, am g e etz B, BRI LSRR, &
SE UK JE o

(2) SEBHHULLEN, Thtid G E . R EEARTEN EE MR T
LRSS, AR, MR AR A A A8 B 08 st 4 53 X



HR 1 400 22 5 B FFGRIBEOE S R A & R S Ui i M 2L (2020 4£ 04 A 25 HEHD

B, R XU DA VA S B B AR S5 AR T TAINY 55 B AL, R 1 X H 2 A ST VE R
{OPAN P b U k= AN RO I N CTE A= W bbb Aty P R N Ei = N N
Il A7 AF LA 7 P 2 23 258 o
(3) AR EH L. e EALNIEHI R R, — R R RHE RSB
AN ] (R B SR R B DT . R B TR . 2 25501, BHE
O 7 — RN RS RI I, B RO IS RIERRE . FE I g
R ERTESE, BRI, BIES ISR, TR S5 A T 8] (AR
A LI L] o
(4) WS HIE AR E M TEE N —, RS SRR RSEMAL. B
Mk 52 RDARAT W X% e (k5% B30 S ROL 2 FR AUk A s M e isfE, — Bk
FENL ARG RIS e AT f R RO TARE . BEE TS AN
F PO R, i AL GETE DL B, B R A AR 2K IR B 550l 55 A (R
HEBENAE, PR PG RO E L 55 E A AU SR A B 2k
(1) FEGFEE AN a8 BB/ it AT BB K B AR Fr
RAE (i) - e EFE. FBEDBAH REGENRNE, EeftE A& ii
PCH AR R SRR B e e BTN, eSS 5RTEGIR 1. A
EWIHTHERTHE . ReMBIHET S, MR ERIK, RIS R E . e
il ARORAE Bk . SR EARHE AR BB L SR U S AT I B A A
Lo B < O 08 LU A I B AL 2 A B & TR AR R TR S TG
REEREARIESERANT R GEE) . BeaF. EeE milEis ek
FERAE AT 9, LA EAAS TR 3l 5t < BN ROPIZH I, 2 B N0 0 e
Leist iz, IF DA A0 2 S F0E A I Bl il . ERRIAA, ST AN AT AL X
WA FIOEATE R, EekEEHASIE. BB H A EE NE RS F IR R
FERRIINA LR, SEEFEE AR EIEE 2 .
HEFE N RIEE S E A EREMAT N, NALRIR S A EE 2, R A2
BRI I,

~

_

\

=. FHRREHLAE

() e RHRE

1o O RE R 27
(1) (5 EHIESR et A PR 24 7]



6 400 22 5 T IR BOIE R $5% 08 5 < OB 1R 55 U W H 4 22 (2020 4F 04 3 25 HEEHD

fipr JEE TR BH X 2237 % 66 5 4 5%

IR ML BRI FIN KA 188 5

T bk JEHC T RARH X 2237 % 66 5 4 5%

PEREN FHE KRN B

L1 (010) 65183880 fEH (010) 65182261
P 41k http://www. cscl08 | &R 400-8888-108

. com

(2) EEIETR At A PR 2 =]

IR ML YN L4 % 1012 5 EAEIES KE
T YN 208 % 1012 SEGIER KEFAEZE KR
FEARRA fAT 4 PR A =50
i 0755-82130833 feH 0755-82133952
A ik http://www. guosen | 25 AR HL1% 95536
. com. cn
(3) M EUEZF I A PR 2 7]
A b 98 5
IR itk T EH X AR 689 5
S ik T EH X AR 689 5
FEREA A BERA s, FE
15 (021) 23219000 fE R (021) 23219100
A http://www. htsec. | ZRHIE 95553 ELFR T %I i
com EL N A i LT
(4) TEZRUEFR It A BR A
IR Huhk LI B R VLR R it 228 5
T3 A LB TV L R R i 228 5
FEREAN 5K 5 BERA PEme s
HLIE 0755-82492193 feH 0755-82492962 (7%
$7[1)
R 41k http://www. htsc. ¢ | ZARHEIE 95597

om. cn

(5) J7 IEUETR et A IR 2 =]

fEFT. Ip ik

TR A KD T RO XL B8 — B 36 SRty 4, 5 5%

3701-3717

10



6 400 22 5 T IR BOIE R $5% 08 5 < OB 1R 55 U W H 4 22 (2020 4F 04 3 25 HEEHD

TS IR AP TR O IV A % — B 36 SR el 4, 5 5%
3701-3717

FEREA it te BERA T

L (010) 59355997 B 5 (010) 56437013

P41k http://www. founde | 2 AR FHLiE 95571
rsc. com

(6) RIS et A BR A W

e IWARBF R T X 4Lk 86 5

I3 Hhk Gremimi X &Lk 86 5

VEM s Gregmimirh X 2Lk 86 5

FEARRA ZEF PR A g

CERFS 021-20315290

R 41k http://www. zts. co | ZARHLIE 95538
m. cn

2y IR S RIMESR A T

BB FAEGINESF AL 5 i & 4 R AIESRE M A 2 5 R E — BT 5.

(=) BesENM

SR o EE SR Sl g HA BR BT A A

{ERT sttt | AT PRI ACE KT 17 5

HEMRERAN el BERA TESR

CENFT (0755) 25941405 fEH (0755) 25987132
(=) RIS MR

4K T R 2

fERT. pAMbE | BRI 68 S A &m0y 19 £

VPN i3 A RN AL

IR (021) 31358666 fEH (021) 31358600

2 IR EYARE i)

11



6 400 22 5 T IR BOIE R $5% 08 5 < OB 1R 55 U W H 4 22 (2020 4F 04 3 25 HEEHD

(P9 255 Fr A2 I i 2 )

ey i AT T RSN RES T Rk @A 10O

EpT il R B HE R SRS X BRI 1318 52 RIRATK
JZ 507 B0 01 =

Ipo bk Hh ] b3 T S X IR 202 BT Al A A K
Hhat 11 #%

EEREN 2Pt KRN | 6

LT (021) 23238888 feH (021) 23238800

SLIpEM | EESE. A

0. H&HR

A EAFR: B 400 225 I IR BOE SR B 2

T, EEHIRE

N ZEEHIRE BR

SR IR TR, B SR ERER e B FE AR ER R ZE Ul /ME, FEIEW TG OL T, AHk
<& H S BRIER i 28 P2 IO A RHE AV 0. 2%, FEALERERIRZ A 2%,

€. EZE&HREEHE

NI S R Y B T O AR (N PR BRI S A e e, B T AR (R FE RO A B S % i
JSA BB EEAIAMIG T2 G B4 EL Y 90%.

BEAh, ONEELF ST H bR, ALl D ERETE AR B (RS M. Bk
Wb HeAth 22 EIE S 2 AERAT BUBEER ) - ATAE TR (BUIESE) - it (EfL. e
bt ARG KRB ATEBRGTR. 0B SEAL RATEE . TR, IR

12



HR 1 400 22 5 B FFGRIBEOE S R A & R S Ui i M 2L (2020 4£ 04 A 25 HEHD

N

RIFAE) . B SCRRIESR . BRI SRAT ARG BE 2R B Bl B, B EE
LAV HRE bR THE (EARE T EIERSHHERE) .
IIE AR E AL UR U VRS e e A i TR, BEeE BB TS SR
Ja, ATELR AN BE T

ﬁ

AN (-0 &g

A SR IGE A B HE, B 5E A H IOPR (1 F 200 Rt e 2 Rl B AL ek Ay s O < B 2 4%
P, RIS TR BN B S L (AR S AT A N B o (ELAE DRRR IR T 0 CIni s 1t
JRRD T ECIETAG R AR IR, B RUOME AR IR F ik e s 5 A R R, 2
B HCRR AR B B R E 2 R R e R, DU BIRER bR R 800 H .

FEIEHE TGO, Ak H B ERES W B L I A E AL 0. 2%, FAERESIRZEAE

2% TR PR K ] LU0 8 488 B At DA 3 3 SRR A v 128 PSR R B R 2 et I Y L
BB TN RR LA B e S BRI R 22— B9 K

1. AU
AIRIEH B (BEE ) AR 8B AR SR E 2k e BN I8 P 6 S U 1) o
T -
2 BT B A
PR

RIS N TAT R RE R ALWF T RESE I F BN . BT RRZE R
ST AR B R B I X P e At DK 2H R e 5 DA K P B IR e s JR
ZF e HE R R I R b A A TR DL SRR U R [ 37 L 11 o
%o

3. R

WHFE RO, AGMEE. 5. Wl AL 4Ed Ia HURC & 3k R T AR G i
BT . AR AR AR AT DA R B S IR AT, b E KRR I R A

(DB BRI T/ INRIT A 7 AR 0T &, B4 SMEE B UL R i S Mt
TV E M T BRI AR BUIRER . U A RAT AR RS B 5000, Imah i
RZE R HAR T AR, SRR, ME IR SR B A R

(2) HFRF: BR RS 0 SRR R B 0 FONR A OB FU R, A T
B E R F I A TR, R R, S L IR TR Z R i,
B HAT RSB0 FL H R k.

(3) AEHE: RIRMIRERIMER, SaWHIRBHRRmR, EealF IR

B HNEM RS . (EERIRE R E B/MUIATIE T, a2 RIS e 80 5
M7, AR B ROAS . Faihl 5 8 AUk

g

13



HR 1 400 22 5 B FFGRIBEOE S R A & R S Ui i M 2L (2020 4£ 04 A 25 HEHD

(4) ZHHIT: TP REHERNSTERKIZZ AT, RN JEAT LR IR .

(5) HBEGRATAL: XU PR AN 2 IR J il AT SRR SOl JF R A
Kikitio GUIOHAREWS A SR G LI TR &R Z R R B 51 3mg e 2h 5
T, Bl DRI R e, 2EmiA R R A G .

(6) AEMAESRE: RELHRIREIREAES), &5 MmREART G Rl
PEARDE S 2 < R AT 0] (R B < A 0 A S A S I B SRR A I 4 2R X R Bt A & AT
AR R, S VIRERPR K5

BB B NAE R DR EE 00 AR A R 28 A T3 A BURSE PR 55 A AL AN S B 5 20 b
BRI R, R RS GHERI) R AE.

T~ ARRITEEORL 5 EL A HE

RIS IR TR E SO SR LA 6 el ] 400 Fa3. Al 400 FEEPGEERYIES:
A5 BT N S GNP AR B S, ARAECRT 6 AN IR SA00A036 T R b S AN ST 2 i Ag
SR EL 2. 1 FBEMBCFY, AR RS RN m BRHE s B A AT 101-
500 44 M) 5%

AR 400 FEE n Hl AL AR B B4 A1) 400 FREMgm il Sk A . B A1 400 FE%L
HH FCAR AR O A BT 400 F8HH T H8 K i) 125k A B O I A SR R 3 ) 400 48
BN AR EEAE R G U B IEHE R AL R 7y, A TR W] DU B IR, FE 78905
JEREA NF 65 X BATIE U T AT T, AT ARRE G FRITREL, I [ A B 4 1) ik
SRR GG LU E . F5 AR AR B0 B P O SR M B ) (048 (EASBR TGk LA
W FREEASE), BHR A EEMARA AR, HESEH AT ERRESITE AR R
JEAR AR IR, b EHIE I 2 & St RO A

T EERI RS R R

AT G TR R G, JACTI P 2 U R U 2 2 v TR A B R . e Uk G
Temmisptke. AEGNRBUIEE, PEREARITRSIRI, BAT SRSk

P R KPR ) 1B 52 T S AL RS WA 2 AR A

T EEBERAGHRE

EEHNNEF S LEFRIEARS R A ERIC R R B PERIREE K
B, PRI ISEE . MR SE B AR A SO ST A

14



6 400 22 5 T IR BOIE R $5% 08 5 < OB 1R 55 U W H 4 22 (2020 4F 04 3 25 HEEHD

AR AR N P TR AT A A BR A mARGE A S &

AFFE, T 202041 H 17 H

ST ARG R SFabr. IHEENAREHEREENE, HFIEEZNENEE R
105, mSPHERRR e B RKIRR.
AT GI A Fra A E 2019 £ 12 A 31 H C “{5HIR” O, ARG s 45
AR AR L.
1. MEWARSER=HEBMN
F5 i | SR () b3S R BRI (%)
1 a5 % 121, 013, 226. 75 99. 25
Hop, 2 121,013, 226. 75 99. 25
Fe P - -
[ 72 AL 2 5 % 247, 700. 00 0. 20
H, iz 247, 700. 00 0. 20
RrE SRS - -
nE BT - -
SRbATA M - -
SENIR /i\ﬁ&’j: - -
Horpe SRR Y - -
SENIREE SRl gt 7
FTAE 45 -
7 %Ef{??mk$n’ Ha 625, 729. 53 0.51
&1
8 Hoph w5 r= 40, 785. 73 0.03
9 &it 121, 927, 442. 01 100. 00
: JREHRTE A RERE AR BRI EEAE .
2. WEHRZET VSRR ERTHE
(1) MEPRBEREZT LSRR EREHE
A eS| ARME GO 3L S B PR IE LR (%)
A A A 1,113,534.00 0.92
N4
B KA 929, 748. 00 0.76
C il g M. 84, 531, 764. 63 69. 53
A, . R
D R KA PR R 192, 528. 00 0.16
Mk
E MY 1, 718, 445. 74 1.41
F R EE 2,952, 565. 95 2.43
Izt . Gfif
G —— 411, 883. 20 0.34
H {15 Aol - -

15




6 400 22 5 T IR BOIE R $5% 08 5 < OB 1R 55 U W H 4 22 (2020 4F 04 3 25 HEEHD

Elois N gGs

I s BH AR S 19, 771, 378. 70 16. 26
N4

J Kt 4 2,501, 003. 37 2.06

K = 712, 551. 25 0.59
H 55 AT 5%

L PG 55 5 1,962, 828. 50 1.61
N4
PRI WAIES TN

M 1, 588, 228. 28 1.31
JiFE a4
IKF] . FRERA

N ‘K?E‘ ff/%ﬁ A 1,371, 144. 98 1.13
Fe it i b

0 JERIRS . 123 B N
At A 55k

p HE 127, 020. 00 0.10

Q TR TAE 409, 405. 00 0.34
A, RE R

R 691, 086. 86 0.57
Rk

S | %A - -
it 120, 985, 116. 46 99. 51

(2) WMEBARBEBR B AT R ER R A S

g AT ARHE o) i 32 4 B P VR LA (%)

A VSO 7 N N B B
N4

B PRI - -

C il Mk 21, 532. 25 0. 02
B, #77. #%

D | R SIKA =R - -
IO

E | @5l _ -

Foo| ftRMEE - -

G LIEIEH . O - B
FTHB B,

H | ok - -
EESSiF TN/

I AE BRI - -
N4

J | &Rk - -

K | JrHur=lk - -

L FR G AR 55 IR 25 ~ -
N4

y BHEER R ~ ~
Jik 5l

16




6 400 22 5 T IR BOIE R $5% 08 5 < OB 1R 55 U W H 4 22 (2020 4F 04 3 25 HEEHD

IKF BRI
N - 6, 578. 04 0.01
ERRS . B3
FFAB ARSI
HE - -
PA M TAE - -
Ak ARE R
Sl

S | &%E - -

&it 28, 110. 29 0. 02

3. MEMIRIEA SNME HEET=1E LB/ R RT 148 B B 5 B 4

(D) MEPRBEEF RN RME SESHFELEIRDHEFRTT 28R
BB 4

R
Fe | BRERE JiE SR A4 R e (i AfROE (o) FEEHE L
Bl (%)
1 002384 Rk 55, 600 1, 287, 140. 00 1.06
2 300450 e TR e 22,771 1,023, 328. 74 0.84
3 300012 SV el 66, 000 984, 060. 00 0.81
4 300088 KAGFHE 92, 300 947, 921. 00 0.78
5 300207 JRHE 3% 47,576 928, 683. 52 0.76
6 002340 FE R SE 186, 300 907, 281. 00 0.75
7 002353 A ER A 24, 200 894, 432. 00 0.74
8 002127 LGN 78, 250 853, 707. 50 0.70
9 002821 Y3 YE 6, 500 841, 750. 00 0. 69
10 002506 E 5 132, 600 783, 666. 00 0. 64

(2) MEWIARBPRIF H A RPE S E ST E BN R AT A B R
Gta g R

i HE 4 TE

e | BRERE JIE ZE AL R HE (D ARME GO FEEE
Bl (%)

1 002972 Bk 1,075 21, 532. 25 0. 02

2 002973 FRARIF PR 1,146 6, 578. 04 0.01

TE: SR, ARREDEFA BIR 2 ST R B R -

4. MEPREEFMF TR HEFRELAS
75 {57 il ARME o) i 3G B A ] (%)

1 |ExRfig - -
2 |JUTER - -
3 | &g - -

Horp: BURNE SR - -

17



6 400 22 5 T IR BOIE R $5% 08 5 < OB 1R 55 U W H 4 22 (2020 4F 04 3 25 HEEHD

4 elkfEs - -
5 A T i 2 - -
6 o A S - -
T | (ATAZ R 247, 700. 00 0. 20
8 AV A7 5 - -
9 | HAth - -
10 |&it 247, 700. 00 0.20

5. WMEHRLA RME HEES T E L K/ HEF R RT L2 R R s i 4

o e s e . " _ T S AGREE |-}

Fa | R | iR B (5K) ARME ) ol (%)

1 128085 P IR A5 664 66, 400. 00 0.05

2 128086 [ 4 5t 589 58, 900. 00 0.05

3 128084 KPR % 404 40, 400. 00 0.03

4 128092 EN 352 35, 200. 00 0.03

5 123036 S S5 280 28, 000. 00 0. 02

6. HERLEA RME GBS = EHE L BIK/NHER ET+ 2 B X RFESR

Exdrig i)

T

7. WEMRER RE SEET=E BN PRI R4 St &R ER
44
o

8. REHIRIEA RAME G S8 I/ HEFF T T4 BUES Bt B 40
T.

9. MEMIRAZEESTRHIBIEHITR 5 180 Ui
o

10. REWIARAE GBI EBH R 5 H LU
T.

11. HEAGWMERE

(1)
5 S A G B OB 4 E R AT AR 3 SRR, £ A i ]
— A YA G BT 44 0 R AT AR BV ATF i B A

18




6 400 22 5 T IR BOIE R $5% 08 5 < OB 1R 55 U W H 4 22 (2020 4F 04 3 25 HEEHD

(2)
AR SR IIATH AR, B 2 A R 1) 2 1B P S B AN B

(3) HAhTE=HIAL

T WK &8 (G
1 FHRIES 2,643. 12
2 I WS IE 23375 5K 37, 981. 68
3 U FBER -
4 SRR 160. 93
5 I FR A R -
6 HoAth B2 CEK _
7 FepE o H -
8 HAth -
9 &t 40, 785. 73

(4) &G RFA A T35 B B BT B Hefii 2R iR 40

T

(5) W& BRI+ B E PR REZ R B U

O BRI S B v+ 4 I 2= AR I8 32 FR 17 150 Y Ui B

T

QR 4 AR AR IR B 5 7148 IR 22 A7 A8 5% PR 175 100 B U B

§ e o |WBSRGRINN v | A

75 B ZEARAD & 2= AR AT N

— Eefsl (%) Vi B
ME o)
1 (002973 FRERIR 6, 578. 04 0.0l FrERALTH

e S A6 UNIQI NS A i
ER e —E /A, WACRIE A S -

+=. EE&E5

UBSEYER

PR A LD BT P SRR IS4 ) 1 AN R A B

AR B I U B AN IS BRI, (B R
AR SO AR IAR KRR 8T X,

() AR AL G O WA E G R R L S R St b e B AL 2 R Y B A

— ERK | g | kg
2 $5 FhRMEZ | RIS | MRl D-® @-®
) E4E) EhRMEE

19



6 400 22 5 T IR BOIE R $5% 08 5 < OB 1R 55 U W H 4 22 (2020 4F 04 3 25 HEEHD

@

2012 4 3 -9.66% 1.34% -14.20% 1.47% 4.54% -0.13%
H 22 H

(HEeH
I A= 3%

H) &
2012 4 12
H31H
2013 4F 41.09% 1.60% 42.10% 1.61% -1.01% -0.01%
2014 4F 22.44% 1.39% 23.37% 1.40% -0.93% -0.01%
2015 4 63.33% 2.76% 81.10% 2.83% -17.77% -0.07%
2016 4 -21.62% 2.06% -21.60% 2.07% -0.02% -0.01%
2017 4¢ -11.87% 0.97% -11.12% 0.97% -0.75% 0.00%
2018 4F -35.33% 1.56% -35.61% 1.56% 0.28% 0.00%
2019 4F 32.54% 1.62% 32.48% 1.62% 0.06% 0.00%
(=) AHEEERIAMURIE S Bt K 228 5 5 [F b 23 LR R i 2 22 A8 5)

fRIEL AL

3R R1400ETF R i HHE MK 3R 5 [F) HA b 48 b B 2 v W 28 3R i [ S B 34 % b A

300.00%
275.00%

250.00% -

ﬁ 225.00%
F 200.00%
H 175.00%
§§ 150.00%
i 125.00%
U 100.00%
§§+ . (+]
ﬁ 75.00%
@ 50.00%
i 25.00%
Bk 0.00%

-25.00%

E: BEES

g

Wu’ wm\w

2012-03-2

2012-08-18
2013-01-14
2013-06-12

(2012 -3 H 22 H#% 2019 4F 12 A 31 D)

2014-04-06
2014-09-02

2015-01-29

2015-06-27
2015-11-23

2016-04-20

2016-09-16

2017-02-12

2013-11-08

?ﬁikimgf&l&%i? — fhaEEKE|

EAL|

2017-07-11

2017-12-07

2018-05-05
2018-10-01

2019-02-27

2019-07-26
2019-12-2

¢ 3T 400ETF & 0 8 R THAHMEIG KR 15 RIS L Ak v A ok 2 1) 177 S8 35oxt

RIS R B RAE, AReAEeERAEMIRE 3 NN EeH, &

20



1) 400 52 5 T T AR BOUE S #5602k < SR FH 52 U W F i 22 (2020 4F 04 A 25 HEEH)

IS5 AR AL B 1) & TR B LB AT S R A ) “ 3+ =80 —
il () BB GIRE]” 1A RLE .

0
K2
N
=
=
Sh
o
>
%
N
=

+=. FHMR

(—) & oA

1. S5EEEEA LA

(1) BN %

B BN B 6 B PRI R B BT B 0. 5% A TTHE

EE O, HEEE LA — H WA S B i E e L 0. 5% 383k H 5, tHE S
ETR

H=EX0. 5%+ 44 K%

H o H RETH 0 2 0 2 3

E Nii—H 5 & 5=l

HeEMRENE, ZHRUE2FA AR, A, BEeEHARESIEEA
SEHBLHIES, BeEEANEZETRA 3 ANLAEH A AEEE M h— kit

FEE PR AT — H R B A 1 0. 1% E S 1t 1HEINEW T

g

H=E X 0. 1%+ 44K

H o H RTHR I RS

E AT— H 34574l

REFRERFOE, ZORUTEGHAR, LA, BESEHANMESFEE A
RIEBESICERRIRIE S, BEEAEKE TRAR 3 A TLAEH RS b — kit
SCHL

(3) e R A 28U B H B/r AT Al 2
NI AT R I S BN SRR IR Hvr T 5 B R8T (K048 B4 P VR RT3 b o R 1) 4 4k
FEFVF R SR T PSR B VP R] 9. Mo, (EE G R AR RCAT IV Al A A [ 52 9 A

FINFEE P
FEMEREOLT , FEEUE IVF AT S AT — H 2 5 HE Y 0. 03%KI 4 PR 1HE.
THEIEIR .

H=E X 0. 03%/44E K%
H R H T2 0 $6 Bl BV nT 9%

21



HR 1 400 22 5 B FFGRIBEOE S R A & R S Ui i M 2L (2020 4£ 04 A 25 HEHD

E AT— H 4 5= i

(&AM HFEZEERIREUE AV 9%, bRt S8, A TR,
H (EE&E ) AR HFTEZRER N — NG, Fa8007 nl e H Yl 2 g Usom T IR oA &2
JE 7.5 7576, RIAEANRT 7.5 73 el3%E 7. 5 75 el

TRBUE AP e Hob 8, B H Rl 325 SRS VR AT 3R (R SO e AR 4 B
NFEEGTEE NRIERINES, S@RETEANEKETREY 10 AT H W AL
M S A AR YIRE 45 B PR A 7]

A0 SR HUE R VE R 58 R U PR VR AT 2R TS TR L BRI S Uy AR AR
B, ORIEGHOR R INES R EAR B A VT 2. SRS ARAE (FHEUH
o0 B BT b R W R IR

(4) HELIBIEA R HAh 2R

AL FE PRI S IR 25 22 B Bt SR P AR I 2 L B4 B R A 2 AR 1045 R4 i 2 A
BEEMBFREAE AR, s Eaith R, B A RA LS 2T 2 FiE I 2% |
FERARATIC RIS . %5 % 3 & BRI, S04 AARYE A 150 B A B B i
T, FINSHIIEEE A .

2« HESHER RN HA

P BT 3 AE N B SE m] 3 AAS ,  E G [ AR 2 O e T SHA e T R 0 R ] 473 0
0. SR HENCIUA 42, HorP L SESRAE B T e 4 LR S5 USRI A G 98

(=) AHUNFE4 R H

(1) FEEE M NMBEEFEE NFIRBATEUR 56 2 AT X553 301 % F 5 H e 4 0 7
ERPNE

(2) HEEEMAMESILE NI RSB TR H IR £ 9

(3) (EEEEF) ABATHMHECHH, SFEARTEEDR., STHmAEmE. EE
TR B 5 2

(4) FHARARYE AR SR E R B B R R 23 (6 SR NS FINEE S 2 FH I T

(=) FEEHPREELFLE R

EEEHNMBESIEE NN —BE, TREES R RGN EESEHRER, Ee
FEE PR EM KT R

WG E R, RERE NREWER, JHITESMIRA ARSH I MG
SEHRR ., FSIE WRERE,

DI SR AHRA AN K2
H AR IR (5 BAER 700 BA R E R 2D —Fb
TREBIE LA
(P He < i
AI B FE R KIS OB AR, HAB S R BGE . AT .

22



1) 400 52 5 T T AR BOUE S #5602k < SR FH 52 U W F i 22 (2020 4F 04 A 25 HEEH)

DU oA B B A3 BE T 0 B

RSV AR GEFR R REETR) . (ATFEEIFHF R RSIBEFHINE)  GF
FRFRESHEEHINEG « (AHFFEIEFR TS E R EEHINE) « (AFFHEEIF
TR E S48 58 H S I ) PR R B BRI e ) S B I A I R, 4 A AR B ATE
RIEG G R ARG ARSI FELEE I, WAL FHES U BT 7. £
LHEHNEMT:

L7E “HBARR” Ay AR T SRR SE VLA T N 2 AL R I 45 R T
1EH .

2. 18 “=. BEEHWN” MWy TH T ESEHAMMEIRNE,

3AE DY EEEFEE N WAy T RS AN A,

4. 7E “Ti. FHRIRSHG” 5. EHAHARBIMIEE.

5.7E O\ FEE AR BG5Sy ST TR AL [l AR O A 2

6. 76 “F—. FEEIIT W AR T ARES R IR H AR N

TAE T SRS oy TR T RS .

8. 1E “ T HABSBEREI” oy TR T IR A .

&

e KA EHARA T
2020 404 H 25 H

23



