HE 3 EHAEERBRERERERETE
EFr i EES (LOF)
2020 5 1 FEEHRE
20204£3 A 31 H

s

EEHAN: HRESEHARAA
BEFEEN: TETREHRAT RO AR A
HIEHHY: —OZOFMA =+ =H

o

I



e 3 R MBS S RIS I EIR S BE SR RS (LOF) 2020 fF55 1 ZFER &

8 EERR

FSE I NRE RS L FERORUEAR S i BRI AE RS 2 R T R IR B 8
I, TR AR AERR IR T8 B AR AE AN ) K ST AT

FEFEE N E T IRAT IR A IR A AR AR S RME, T 2020 £ 4 H 20 H B #
TR PSS AEAR . IHERIIA R A SR EFENE, RIEEZ NSRRI E.
e M ROA B B

S BN KA LASRAE H - SR 57 0 SR U A BER s B < B8 77, (EANVRIERE & —
&A.

F BRI SUFARRIARKERI . 5 0H XK, 5 AEAF AR08 R aT A2 B
EAFEE M SF R

AR I 55 SRR I I

AAREWIE 2020 4 1 1 Hig®E 3 H 31 Hik.



e 3 R MBS S RIS I EIR S BE SR RS (LOF) 2020 fF55 1 ZFER &

® EHe™ MR

HE & IR e 3 IS EEIE L (LOF)
5y TR EHEECE (JALIESFFERR: EERHE LOF)
He AU 501186
52 o A 501186
HeLiafE Ty FLYTIFFR
o AN H 2018 -7 H5H
At AR B 4 AL A0 11,343,020,032.39 3

PR KBS TR B T, B SR M St b A HE ) 45 %

Beot H b
F4R, S35 sEal s K. @i E.
A G B T I R A R R . [ e U R
T, Kl &5 Ak TR R TS AR BLIR NS . UES
e a g RLE MG . 5 RO SRS 2 R AR A B, i
ik P R AR I E B ARAR G2 AT 3 B bl &, W
BN RRE . A R IR AE
EHHIEVEN, AIEEH S LRI ME: PR 300 F5 %1
b &5 LE A S v
A 2 2 *60%+H 5T A FR A 26 R *40% .
AL ETREGHES, TUIXKG SIS THREEE SR
A A 2 AR AIE
mlimise, KTREESE.
HEBFHN e B E AR A
REFEE AN Hh [ R AT B A FR A

8 FEMF I MEEFERIN

3.1 EEW SRR

Bfr: ANRMo

FEW S5 AR bR

7 3]

(2020 4 1 H 1 H-2020 4 3 A 31 H)




e 3 R MBS S RIS I EIR S BE SR RS (LOF) 2020 fF55 1 ZFER &

LA LB s 135,892,254.40
2. A IR 155,924,984.22
SIALT- 3435 4 1y BHAS A ) 0.0137
AR FEE T A 12,466,967,224.15
5. A KL 4y A 1.0991

TE: ORISR bR A AR NGBS 534 10 % TR L T A2 S Sbrii
TR A EAR T s

@A L S IR 2 i S AR AR S SO R 2 L HARION O & A e AR B0 e )
FERAH R B FH R ARET, A IRNE A ] O SER R in B 2 fetir B 2R 3l i
3.2 HpiERI
3.2.1 AR WIE S AU A I KR LIS R L St H B R v 28 4 1 LR

NAZ4=a
FEE K | SR
K HeEias
BBt hpEz | FEAEEE ©-® @-®@
O HRAEZE
@ £d6)
@
g E=AH 1.27% 0.35% -4.89% 1.14% 6.16% -0.79%

3.2.2 AHE A RN VOREE G RV I G K AR AL D) K 5 R St b A Y 25 R AR B 1)

239

e 3B PSR A L R R B IR S IR R 3 & (LOF)

SRTHHENK R 5 BT PR R a5 7 S S HE

(2018 £ 7 H 5 H# 2020 £ 3 H 31 H)




e 3 R MBS S RIS I EIR S BE SR RS (LOF) 2020 fF55 1 ZFER &

20.00%

15.00% M ™M
5.00% Yo

0.00%

-10.00%
2018/7/5 2019/1/5 2019/7/5 2020/1/5
| —Esr MR eE (Lor) —USHREEEE |
S EEARE
4.1 FE 2P (SIE &S/ NA) R
EAHE S (03 4 2 BLIIR E2 Al 4F
4 | RS Vi
A0 H 3 ST H FR
N RO 232 2
+-. 2009 £ 7 HIOA
EHESEHRARA
H, EATECETE
MR R, EELHHE)
B, KRR ALEL
s
gif P, R R
. T TR £ BT
S w4 (LOF) 4
N lafsic} _07- _ 7=
FRIIR E):r% 2018-07-05 11 4F A58 (2016 45 12
T ERE
i 26 F % 2018 £ 7 A
ﬁ“ 16 Hifm]) ., EE &
3% 58 FHFF R VEIE B
TR A RHF AR S
(LOF) #£ &% #H
(2017 %25 H 31 H
£ 2018% 7 A 24 H
R 25,
X AF4 225 5. 2009 4F
i 2018-07-30 - 11
AT se g Tl pmaknen




e 3 R MBS S RIS I EIR S BE SR RS (LOF) 2020 fF55 1 ZFER &

23 HARAR, BN
[ 5 AL ) 5t 73 50 58 # BT AL
i R [ARNE Q¢ 2382 TiTIELIN
TRg Beman, R
i i TR B 3 4

B4 (2017 4F 12
H 19 HZ% 2018 4F 3
H 14 HH#IND., 5
SR AN
e es (2017
£ 12 A 19 H=E 2019
1A T HEIMD &,

Ve O LBIRAEENE. BAE IR AR & 48 B0 0 A 88 A e H RS

@IUEF M F5 SGEMATIE 2 GIEFRL ML AR R IR AR ICIE -
4.2 FEEE KR W P AL S0 R TN S 13 15 0 0 1

REHIN, ARESEINEST (RN RITH EREZR R B GED) . (AT SIS
B G IS E I INE) . GER RSB AT AFLHHER TR GESEHAH
TR WSS AR 516 SR SEAE MRS S, AFWMSLEH. B
BTt 224 i U0 SR ) BRI P B G W 7=, 7 7™ A JE b B 0t ARG (R iRt b, A S AE
HNHERE KRN, B RERESHHRA AP 4T M.
4.3 AV G E W
4.3.1 N2 5 I FE AT I 15

AFEGE TN — B A PRI R R B BT B S AN A, 1 50 e 77 S0 S A L 1 | P A
TR, i RGN LAy AE S I AR 5 A AT o RN, AR R RS BT
T GEHHR RIS I A AFZ 50 R TR M (R RSB A R AT 5
) HLE .
4.3.2 FHAEGAT NI LI

Wt N R R TG AFE R T STA .

WA AN, AR I R ARIE S 1022 5 Bt AFF e A H R 1R85 FRAE B0 1 LA 58 &)
I ZIES 2 H A i 5%IH 1 .
4.4 At SN BE 4 1 H T SRS RN S 30 3 B
4.4.1 A 3T P9 B G P R SR RLE R AT

2020 £F 1 ZRE, Wi el DR 23 M 2 B O SRR AAT I T A BR 2 G 55 A2 19 2%, 2



e 3 R MBS S RIS I EIR S BE SR RS (LOF) 2020 fF55 1 ZFER &

A N RIBEE BB R SE T, % RIS T e, 2 F AT [ 2 soRe T s ik
SRR R G - BOR 3 1 SRIAl 2 IR B B BT, (EOR BEH I S W 4 B ka3
KRR T IEWT, 2 EEAIEARETT, 10 R AT ad 256 K8 T 47 BRI DT se AR, —
BA 0.5%, ZJEAEANTEGHL N /ME AT, ERGHAZEEREY . RS i Pl
W, M KR T RS 30 KT R SRIui T, BAARMICR - EkEE 7.2, FNTT
17, BB S B IR IE AR, 55 B H AT FEIREGR R A 10BP, JERFEETEM; 2
HUURE = HA s B AR TR, Iheavm A i sRom (T 9% 05855 ot KIamb K, 25 i
WIBR BRI as KM AT, AL SIARE, BB KiK. A B sh IR CR, 9152 5 s
SO R, 2 JE A AR AR B ROR S, (H i TSNS O A O ik, 2
AREURBE A K E -

WAEHIN, BT, ARSI RS T & B A fUFm, BE 7 A
SNAMAH, IRAE TS OIAT T € M BaRAF .
4.4.2 WA A EE KDL SR

% 20204F 3 H 31 H, AFE S AU F{E M 1.0991 I, AR & BB B I K 5 1.27%,
[ SV 257 L B E PG K 0 -4.89%
4.5 7t I S e N B < B T T U

I, AR M BUES: A TR H IS B a AR AR — 0 ANBE &5
PHFEAR T LT g

S BHRHALEHE
5.1 & IAREES B4 A 150
534 M A B
g T H A (D)
11(%)
1 &k 4oy 2,465,587,404.59 14.08
Hore 2 2,465,587,404.59 14.08
2 Ii] 5 Wi 2 F3E 14,219,695,920.00 81.21
Hr: iz 14,219,695,920.00 81.21
B SCRRUESR
3 iR L ay




T 3 EH s /E NS EE RN B IR A ROE R4 (LOF) 2020 &5 1 BFRS

)

SRATAE R

SENIRAE Gk 5 77

Horbe SR SRR

R

RAT S e 5t

330,640,716.37

1.89

7

FoAh AT 587

493,263,389.92

2.82

8

fit

17,509,187,430.88

100.00

5.2 R HIARALAT W KB R A &

5.2.1 A ARIZATIL 3

58 N

ERRAS

(e

GRIET]

ok 3 4 B 7 A {E EL A
(%)

PN NN ON:: N 4

Kk

il g b

68,547,810.00

VAN VAN ST N Sy 1 VA 4

622,143,200.00

a4

R AN Z

LB EREAHEEL

689,754,094.59

T | |m |m|O|O0 |w|>

A I Ol

FER . BAEAER

[

LBORR S5k
Rl

1,085,142,300.00

R4

A G AN R 55k 55

BEABETEAEANR 55k

KA PR PR B

JE R RSS « ABEAEAR IR 55

#uH

PAFIH2 T A

SR AR B AR SR

»w |1 |O |Tv |0 |Z2 |2 |r |X

e

it

2,465,587,404.59

19.78




e 3 R MBS S RIS I EIR S BE SR RS (LOF) 2020 fF55 1 ZFER &

3 T WIARAL > FCHHE o5 2 e BB LU R /NER > (R AT 42 BB R 51 W 4

3 i G B

Fa | B % 22 44 75 () N RME(OR)

B EE1(%)
1 601658 WA ARAT 212,773,000 | 1,085,142,300.00 8.70
2 601816 TRk 122,950,819 689,754,094.59 5.53
3 003816 HhE ) 222,194,000 622,143,200.00 4.99
4 688009 vh [E 5 11,839,000 68,547,810.00 0.55
5 - - - - -
6 - - - - -
7 - - - - -
8 - - - - -
9 - - - - -
10 - - - - -
5.4 & MR WA G4
B b 3L S R
Fs 55 hh A A RMEQOL)
B LA (%)

1 H XK i 975,008,000.00 7.82
2 AT I P - -
SRt 4,106,354,200.00 32.94
Hodr: BURM SR 2,173,686,000.00 17.44
b5 5,176,776,720.00 41.52
Al 5 B R E 27 - -
R A S 4 3,464,707,000.00 27.79
D NGIEE P - -
EINIZea: 496,850,000.00 3.99
9 HAth - -
10 &it 14,219,695,920.00 114.06

5.5 A WIARAL 2 SO o5 2 e U8B EL /N HE R BT 44 B 3505 W

B APt
HEEBI(%0)

Fes RS | BTFAAK KR (5K) 2 feirE (o)

N 1,129,140,000.0
1 190406 19 1k 06 10,800,000 0 9.06




e 3 R MBS S RIS I EIR S BE SR RS (LOF) 2020 fF55 1 ZFER &

2 200205 20 EH 05 7,900,000 | 798,216,000.00 6.40
19 [ EE

3 190010 # 10 6,900,000 | 768,108,000.00 6.16

U

19 KIm ik

4 091900004 Ll 5,000,000 | 512,400,000.00 4.11
01 CfhAp—)
20 M5 /RVE

5 112096127 . 5,000,000 | 496,850,000.00 3.99
4T CD129

5.6 I WIAAL 2 FOHME o 2 5 UE AR L R INHEFP R R4 B2 7 SCRFIE S 5 5E W 40
ARHe G AR AR R FF A 5™ SCRFIESS
5.7 A WIARAL 2 SO o F 5 U3 B L /N R O T 44 Bt < R P 08 W 24
ARG EMRARTFARER.
5.8 i WAL 2 SO o 285 8 B 7 1 LU AP K/ INHE e R I 144 BGIE 5 55 W 4
ARHe G ARG AR AR FFABOLE
5.9 5 IR AKE G 1B AR I B2 52 5 00 i
5.9.1 i i IR AR S B B A BB i 00 S Rp G A 45 o D 4
ARSI AR IR T AR I B %
5.9.2 AL G RBUBHR W ST BUR
AFE AR IR T AR B B %
5.10 i AR AR I AR B ) FEl BT 552 5 1 L 1
5.10.1 A1 ) B # O
AR He AR IR TE U 5L 5
5.10.2 75 HIARAKE G BT 10 [H f 9] 45 O A5 28 B 4
AT AR R TE U S 5
5.10.3 A1 U BT TP
ARSI AR IR TG [ U B it
5.11 BB A Ak i BE
5.11.1 ARG BB AIAT T HUETR I ARAT A, B & HRAT A0 A PR 24 =) (LA R
G i) AT — 22 A 2 BB T T ATTRE ST AR AR o ATE G0t iR AR AAT A RE SR
B RSRAE P AT & MR EE M R R B R EER
5.11.2 FE BB HT 144 IS AGE 2 2 5 [RT R E ) 46 I ISR 2



e 3 R MBS S RIS I EIR S BE SR RS (LOF) 2020 fF55 1 ZFER &

5.11.3 HAh B Fg i
Fr5 e EA(TT)
1 7 H PRAE 14,111.68
2 I IE S T 5K 235,957,604.04
3 2SR F) -
4 AR 257,291,674.20
5 JSZHSCH Tk -
6 Hofth 2SR -
7 2 -
8 Hopth -
9 it 493,263,389.92
5.11.4 35 WK FEA AL T % 0 1y w2 460 £ 7 A 44
AEE G AR WA R R AL T R 0 ] S 45 %5 o
5.10.5 4 AR B 44 I 5 P AR PE JAUIE 52 PR A 190 1 3 B
. . — MIBZHRAAR | HEERFE | WIEZIRE
 RAMMEGT) {6 L 51 (%) LA
1 601658 MEfg4R4T | 1,085,142,300.00 8.70 d mﬁﬁ?’;
2 601816 H R 689,754,094.59 5.53 d mﬁﬁ?’;
3 003816 T 622,143,200.00 4.99 d mﬁﬁ?’;
4 688009 S ESBliRSy 68,547,810.00 0.55 # kﬁ@i
5.11.6 435 LAt B R A SO i R ¥ 4y
TP BARIRE, 3B A5 1502 B 7] BeAE7E R 22
& JFBEE SR RS
BT A
AR VA < 1 S A0 11,342,375,988.87
R JA T 5 R 1 84,728,152.52

10




e 3 R MBS S RIS I EIR S BE SR RS (LOF) 2020 fF55 1 ZFER &

Pl AR ST A B ] 3 84,084,109.00

T L S AR 0 AL B0

AH A A AR 3 4 4 AU 11,343,020,032.39

gy HEEENCHEARERRAESHN

7.1 BEEHNFFA AR S ARG I

A 7
T IR E BN R 1A S e 0 11,364,319.00
5 I3 1) SRS R i 4 850
A5 75 13001 52 R 08 [ i 0
T IR BN A2 e 11,364,319.00
75 S AR R A (AR I B B0 2 e i i BT EE 1) (%) 0.10

7.2 BRGNS A R R A2 5 Al

ARIE G AR WO G NI I L B S 4 A G I

B MR A E RRIEMBEERF R

8.1 R S PA B — PR B A < A A B A5 ik B B 20% 15 150

AR HE B AR T B A AR HE I B — PR B A i B E 91k 3 B I 20% 1 DL .
8.2 FUMA BT U A Hofth 2 EE B

o 0 TP 40 1) T B IR

2020 ©F 1 H 2 H AR RS E AR AR K THEE 3 [ /IS AC & R IG I E
REIEZF TS (LOF) 25 = AN S2 FRIT YT 5 FR M 55 ) A 2 o

2020 1 H 9 HRATE I GE AR A R ST NGS5 R AR IR A .

2020 4 1 H 30 H A 5 L4 B IR 7] 50 T ARk [ 53 A 35 1 B0 2 S 52 5 il
PRTT 22 SR R R SR RS B H I A

2020 4 3 H 13 H A B R B R A 7 5 THE T B2 i B 3 G080 5 9 AiiE
I FRIFRI 2 1 o

2020 4 3 H 26 H A AR GEHA R A
S ER AT

2. HAMAHRAE R

HEESEHARAR KL T 1998 44 7 9 H, 4 EE b 2 itk oz i) 5 it 4

KT T AZHES 2019 FFIRIELE H it

al

11



e 3 R MBS S RIS I EIR S BE SR RS (LOF) 2020 fF55 1 ZFER &

WESEHATZ —. AFAMBEIS, Ed. i WL BB, mat. Bt M
ME RS AT, EFE R LERATFAR . A REMNEELRESEEAN 8
MANAESF SN BN E QDI HAHH A, BAE N ETFREHHA. BAEH
P ETF R EEHA . B SEBES LIRS EEA. HMEAFZRGIEEH
WEIAGE . HFIMABE E TR R AL A SRS AR HHASE FOF 4%

B EHASFRE B E SNk H Ol ETF B8 EA, e it
ETF A E BN, UULRFER S 5 BB R B G RBE BN, & 272 it RQFI

BEEHN . EE SRS TRE Z RS EH AR —,

HH RS RN ETF B R =SB R RS E AR 2 —, £ ETF &y
WA TEEMELE, Bl NEHEEE LIE 50ETF. LE IR 300ETF. £E MSCI H1[H
A iz BriE ETF.f 52 ik 500ETF. #5= rf /MR ETF. e 2 GINVAR ETF, 5 friiE Je4ix ETF.
BT AR | [E g ETF. S5 SEH Y% ads ETF. 425 HPiiE 5G @15 £ ETF. R AIEA
TR AR ETF. S E ENE LSS ETF. HE PEF RIS ZE ETF. HE BRI
X %7 100ETF. LB % ETF AL &l ETF B E PR 24 ETF AR H HPE & 481ES: A R ETF.
e FAEARAT ETF. HER FIE4$8 ™ ETF. R0 % ETF. EEAIKK ETF, £H
{42 ETR. H R R ETR, R B H2 225ETF, #E 3-5 4 b g n] 5 FH it
ETF AR R AR GHIITR ETF, YRR 7 B s K% SAEaE. /s, 84
#H. AT\AEEL. Smart Beta SEHS . MRS TIATREL. EAGHREL B R IRECEBON I
%o

IS LR NI 7L 560, RO T2, st AR R AP El4R. A
PEARITAE 52 S e O SR BT RS, 2020 SEAERE &0 K % (% 2020 4E 3 A
31 HAW), EHE G GIRTE i &- 2 i i A - KA i 4 (A28 7
HEFP 6/517; HE B HH(A FFEFiRHE & - B M A & @ R M & (AT RD

(A ) "l 5/190; HEMFIF: (A F)FEFIIRHE G- d it 7 AU 3k £ - Ml i 5 A

80 (AFD e 6/254; EE A ETREN(C F)FE IR S -FaH i R B 4
TREF RS (AE A2 hHEF 6/55; R E I =N H B TP TE it 7k 4 - 8 TP
A5 RS- WP BGRAE R B & (A2 »iET 2/347; EEERUE i
FE“A5 75 4 - I A B8 5 2 TR - P G B 5 5 A (2200 (A 20 v
FF 3124 AEE R K I S AR M BB ATl 3 R SR L - TMT 5105 BRI 22 A

g (AR iRy 3/100 R E BRI IR & (A SR FE TR & 5 - A 7 2k - i AR Y
12



e 3 R MBS S RIS I EIR S BE SR RS (LOF) 2020 fF55 1 ZFER &

Hedr (AZ) T 4/225; M5 IR IR TR A E TR A B G- R TG IC B A G- R I A A
& OBEE L RER 0-95%+ 3Lk I SELL A5 30%-60%) (A 25 "y 1/491; HEE K BER R IR
5 RAEE BIRIR A (LOR)ER & 2 & - B I & - B3 4 (A 28 4 5l HEF 5/126 F1
6/126; 4 H AL TR ARIR G (C FOIE IR G H S - 5 B & - i L 4 ClE A )" h HEFT 6/82;
HEHBHHRRE (QDID FAEEHIN RS (QDID 1E“QDI £ 4:-QDII & & %:4:-QDl!
BAHS (A "haRIHET 4136 1 6/36. 1B FIE AH Z5F i B 1 2 H8550(C 2R) 7E“ I 22
FE & -brUE R HUR AL G bR SR IS AR B R A S (AR A ) T 8121, EE AR
ETF {E<fR 52 4 5% ETF & -MUBREU 5% ETF 4 HEy 2/78; HEE %% ETF K4k
HRZ) ETF fE R4 5L ETF e &AM 501 52 ETF Je 4 vh 43 5l HE PP 7/35 Fil 3/35;
M BT SR T N A ETF 7RI 56 - 2 ETF 543 B3 52 ETF 54 P HEF 5/565
EHE QIR ETF KR G % ETF fE“BUR A4 ETF B4Rk e 50 52 ETF B4
Iyl HERE 117 A 2117, HE ANV ETF B3 = /M ETF BREAE ISR & - I ETF
R G- U R B R ETF BREREE S (A 28 4 il HEF 1/61 1 10/61; 4B ARBGH M
8 ETF BCBEAE IR 53R 4 - 52 ETF BREE G- ERREUR S ETF B S (IE A ZO 7k
FF 3/31; HEE1E4: ETF ££“QDII £ 4:-QDII I 5:4-QDI S5 E ETF B85 5/11.

1R, AR SO R ARG IR RSP LRI AUR (12 BT, 76 BEE SRR 28 T 2
T E G A ST TR, RIS AR PR S S AR, HRE IE
50ETF 23k<2019 FEFFMAIB BN L4 54 (=40 "3,

TER RS TTIH, 175, RIS IR P FRA T, B m s i H E R
MRS IR : (1 R ESE KK il 54 LA RIb B IR, A KR EE e
BATEBAE B3t TR () HEIESHUE AR'T LRI A S FImHEE TR, %K
JURE T EREA R R MRS AR E L (3 STMNREHRAT . WY, NeEke, &
RO G RN A, SRALTE I IIE, (O JFRER, FO AR, “H=
W-F N, <k look —BRVS5EZ), NRIRGE T 2 RALIIEEE FOE MRS .

9 ZEXHFEZR

N

9.1 HEMFHx

1o HR IR 2 T S M 1 SCA

2. (HEHE 3 IS L R B IR S AR SR 47

3. (HEE 3 A IS 1R s i 5 R S B R A BNE SRR AR 4 (LOP) LT

e
iy

34 (LOF) R4
e

13



e 3 R MBS S RIS I EIR S BE SR RS (LOF) 2020 fF55 1 ZFER &

NIRPRES-SIIREE
5. REEH NSRRI B,
6. FEEFLE NS B LA B

9.2 A7 it i
P B AT 2 BN 48 N HIE T
9.3 A7 3\

BB A B BN B &0 E N ERT R S & P s B30 A5 A A,
B TR BRI 8] Py RS % SO (K R R B BN

HEEGEHARAR
“OZO#NA =+ =H

14



