S JTIE YR 300 28 5 ROITGEIR BOGR sUIE S S BT G ik & 2019 4R 5 1| /RS

BT8R 300 A2 5 BT BT S R B IR R R HE & B
BES
2019 F£55 1 ZFRE

201943 A 31 H

HEBVEN: GHEESEHRGRAR
HEFTEN: FPERERBITRHARAF
mEXEHAH: —O—ENA+/)\H

F1mdk1e it



S JTIE YR 300 22 5 RITIGEIR BOOR sRUE SR S BT E e Bci iE  2019 4R 5 1| /ARG

e EHANNHEH S LHEF LA S Prase B A AL
3 Bl E ORI RG  F HL ESE

f£o

§1 EERR

7
B 2 1 58 B Ak AR E A ) B T AT Bt

HEFUE NP EEBRRIT R A R A R IREA S S FME, T 2019 4 4
H 16 HERZ T AW H RIS Habr . iERIM A GG ENE, RIER

ARk
e

5

A B RICHEL R PR B BN
S BRIV DOSEAE L B iR S g SR A BEAE T 2 95, EA
DRAE S & — € &A1 o
&

MR SOF AR I AREKIL . B MR, B HAEAF BB R

TR AT e S A 4 R S e i A
AARE I 5 F R AR L E# 1
AAERE 20194 1 H 1 HES 3 A 31 Hik,

2. 1&g

§2 E&EFEHENR

e AR 5y 75 300ETF & e b

SRR AL 110020

el 110020

S (TR FLRIFF IR

FeaFEMH 2009 ¥ 8 H 26 H

A T R B 4 0 AL 4,142,911,894.59 4}

BB H AR R IR SRR, 1B SRR AR R R IR
RZE M E/ME.

PR s AHe g FEIRI R T HAR ETF SERIE ST b4
BEMEN R B IR, AFESHTT HES ETF 1L
AETF AT PHEI 90%. LA A




S JTIE YR 300 22 5 RITIGEIR BOOR sRUE SR S BT E e Bci iE  2019 4R 5 1| /ARG

R B ARSER R AR b, AR e
SR FH R B2 1) 77 sCBIE 27 — R T 3558 5 1 7 kAT
H#s ETF HJESL. AIEEIEAEEZ 5 HEs ETF
SIS G AR IR TR R, DA R
G EIEETIHENT, 588 ERE:
RZETEHITE 4% AN o T ERbR A48 2504 R0 1
s AL 2R B BURES R ZB I LIRVEH, e
N SR A A it e G BR R 2 HE— 2B K

Mo {aRse i VP 300 FEBUN R 5 X95%+i% A 77 2R 2 (Bl
J5)X5%

JRUBS; AL 28 R AIE ARG AR 300ETF BCHE 4, LTI KU I
wACEE TR A RS Gk &M Mgt
s ARG T EEL AR BFIR 300ETF SEIUN L4
PR AE I B IR ER, BT 5 St e B HEAR AL
P RIS WA s AR ALE

ESS=EEIN 5y 7 ik B G A TR A

EEFEE AN Hh [ WERAT A A PR A 7]

2. 1. 1B E&EAER

B YN

Gy I3 IEYR 300 58 5 BT G TR AU R AT e vt 2

&

e AR 510310

st G RIFE (ETF). Riga
FeaFERH 201343 H 6 H
HEmPEWRERL |

. LIRS S T

EH 2013 43 A 25 H

B4 N AR By )7 ik B A A IR T

e EFEE NAAFR o [ BEARAT I A A BR 2 ]

2. 1. 2H &&= H B




S JTIE YR 300 22 5 RITIGEIR BOOR sRUE SR S BT E e Bci iE  2019 4R 5 1| /ARG

e B IREER TR A, 18 SR R 25 AN BRI R ZE
# % H by =
w/ME o

AL FECRIUE AR HVE, B se i bR iE5
(RS IR 2EL R % HA B A el B 4 I BB i L, I
MR R B RS A I S A EE R AR 3 134T AH B 1
B, BIERFR RS T FEGE & TV AR T A
FRBUS A R, 38 48 B\ B SR L A i B B B
VR SRR RE MR SR RAE, DOARE% R R

- B H B ANFEE AT T I W O A Ath 22 [EIE
W& VAT AE SRl . RIS R TR T
MR KRS E A R, DLERE N E R, 2k
Bt ar . T E R IR IR &4, fEIEH T
GO, ANFE A H AR B B R i 28 S {E AN ik
0.2%, FAEREFRZEANEIT 2%,

AV &% e Ak i VIR 300 TR

AT R ISR G, U XS 5 U 7K T =
TREMIEE., fiplEe5lmiiyie. 5%

DRSS 2 ik SATRE G, E BRI S e E IR R TR bR 1 1R
BRI, BA S RBT R T 4L &AL
g RS AL 2 AL

§3 EEMFEIRMESFERIN

3.1 EEMEIE

b ANRMT

I (20194 1 A 1 H-2019 4 3 H 31
B R (=
H)

LA & SIS 2 171,634,785.12
2 A A 1,209,953,187.42
3BT 351 555 4 A 2 A HA R 0.2657
4 IR T4 5 1 E 5,487,803,881.87
SHIRE S BFE 1.3246

LT e SRR AR A 5 2 & MW, kA
P 5 SE bR 2t KT EAR T 8

2AM C B at FE A e A A BN Bl . AU (AE AT
ARSI FHERA R R AR, A IR I D A 3] S e e in A 34

4



557 IR 300 38 5 IR RUR R RIE S BV B S TR 3 4 2010 4548 1 FRREIR S
N U E AR B B
3.2 LB ERI
3. 2. 1A E RIS M TR EN KR K H 5 F NS B ZE RS R 1 B
gtk
N45E4
o || B
V1 | B
B B KR N I 35 % O-B @-@
KERO B g o
HEZEQ P2
®
@
Eﬁg:§? 26.32% | 1.46% | 27.06% 1.48% 0.74% | -0.02%

3.2.2 HEE S FEMKRES R EMKRARF) X H 5 RS LB
W 2 R AR B B LU
5y 7718 300 52 5 BT AREUR R U T B B S I L
BTHE I K R 5L S LR AR RS 2R 1 g s Foxt EE A
(2009 4F 8 H 26 H& 201943 A 31 H)

71.60%

61.37%

51.14%

40.91%

30,66% ! ’F

20, 46%

10,23% i. i il

I i |

0.00% 1 i

-10,23%

-20.46% LR b
Ml

“30.668% ' L

2003-08-26 2011-04-02 2012-11-06 2014-06-13 2016-01-18

|— SAdirmsETF £ RAEE — ISEA]
E: BREESEFAEMERE IR, FEem B EE KRy 32.46%, R
UL BEEME 23 2 24.96%.

2017-08-24 2019-03-31




5T B YR 300 A2 5 BT I IR HOR S IR T 5 B 2

SRS 2019 5 1 TR

4.1 E&LH (REESEFE/PNE)

§4 BEAME

IR 55

AT &5

st 15

RN
H 39

BAE
H 34

Wi

W

sa
::n:l:
sy

AIEWIELH, 5
J7iEHUE R IESR A A
5 R IR BOIE S5
PR IE S IE S T
5 5 iIERIEE T8 5 7Y
TE T BOIE T 4% e 3
SHFREZ, BTk
I A1 A [ B 50
5 R IR BOIE S5
A Rt SIS
S&H. SR
Hhrb E IR 50 58 55 1Y
FE T BOIE T 4% e 3
SHFREZI, BTk
HHIE 500 52 5 B FF TR
FRECE SR o 4 R
NEEE SN HEL
B, 5775 HAE 500 52
S R IR EOE S
BRENESEH. 5
T IEUESF N I FRE Y )
EHRERREEN LS
. 55k FiiF 50 Fe%k
A AN = A A B
&2, GHIEE TR
B PR R a1
ReaM. HHEES
i%@%&ﬁﬁ#&ﬁ
SPERENREES
@ Gy B &AL 5 Y
TGRSR 7 4 1
RELH. BITIEYIR
300 [ 25 BAERE 5 R IR
AR EIE T3 3 7 L 4 Bk
BHRENEELH, 5

2016-
04-16

il LB A, EARIEF4R
17 Consumer Credit Risk
15 F RS 23 B i, e %
b 4 8 A BR A |] e A
. RELf ., Ee
ZM, GRS EHA
PR A w508 SR = ah &
H,




S JTIE YR 300 22 5 RITIGEIR BOOR sRUE SR S BT E e Bci iE  2019 4R 5 1| /ARG

J7IEYE 300 2525 A
2 oy B e HOiE 7
PR R L 4 2 T
5771507 R 300 32 5 1Y
H T B iE 2
PR R L 4 2 T
5771507 300 JEERAT
SR oy B s R 2k
U R RSP S
FFRELI. 5k
R 300 ERAT ST 5
R I B BGIE F $ 52
SHFREZI. B
IS TE A E Ak A 5 7Y
FFBR A8 BOIE S5 4% 5 36
SRS NEEE
B, 57k E A E A
M=z 5y B s T HiE
FHRHREENRESR
H, 507k E AN
By Poab 3 = )
FHe 423

AFEGHRESLH, 5
J7i5HHIE 500 28 5 BUTF
AR BOE SR 8 7 4
Sy N S B S

2B, 5 JiiEHILE 500 BT E . AT 5Tk

2 SRS o
_ ﬁ/\ ¥ /\ /\/\

A N ol IR TR e il nt

ISR 300 2 E R L L

FEHGRATHR R T 25

B G 30

57k B

IRV S 13

s

T LUBAR R AR A0 B AT H 37000 0 2 5 1 52 O BSAE H S0V AT A

2AEFF ML SGEMAT I 2y GEZR ML N R B BIMED HIAH R
WE o
4. 2B BN G N AR SR TE B

AREWIN, AREESEHN BT QEFRHEEETR) S RIEAEM



S JTIE YR 300 22 5 RITIGEIR BOOR sRUE SR S BT E e Bci iE  2019 4R 5 1| /ARG

R G ESHEU RS I SEEUIFIE, DHUE T, B
ETHSREARNFS, REWIMEH . BT 5700 S5 0 FAE 2R
7R, RS R I RTHR T, RS A N BRI R . AEARIR A,
BEBIEAEG I, T EESBHRA NFI R AT .
4.3 NFPRXGLHHHA
4. 3.1 A3 G il BE AT 1% 50

ARIEEE N F B W @A O RS A RE R S
AR, PASCRATE S B TR R A P X R AN R R G, D) S B R 2
B AFESEHNHE T PR B GORFRE BA BE L AR R % 1 R E S oh BEA£R
T G B, IFEA GPAT IR AF AL G 1, DA se . Mg
SR NPAT TR A IOEEA JE N, R R 5 KRG AP S, DURATRE
R A PR SRR A G AIMEIN, AP 56 B AT R
4. 3.2 SHEZ AT RN E T

RGN, AR TRAEREHES SN ST AFZNZ ST, FH
SRR 3E 5y AT /0 W SR A8 5y BB i 5 24 H AS B 1 5% 158 53k 34 1%,
B RFR R R B LH G DR 5 55 SR R B AN A ZH & R AR I S AL A 5

AR, R IATE S 1] Re T BN A 32 5 IR & ik (0 56 A8
5y o
4. 4 RGN FEE BB R A SR I Ui B
4.4, 1R N R S 10 SRS R IZ A 2 #r

2019 F—ZFLEE A Z WA T T RS, 12 R L E T3 in
E R LS PRI K 5.3%, BATE (2018 4F 12 A) [V 04 NE D £, TEEMNE
PARrBE IS N, VI LRBUNE L 2 M T B th 258 MTH ), AR
BARLEL IS0 TAT )G T S ARG R, SR A b5t 1 o4 i 2 1
IRE NS 5L E I BURIE & 7 5K 77 B Rt b SR Bk . B A B
BUR R IR IE DA G Bk G5, S5 5HEE 3 A Bl TR EGEE, 3
A3 b 3R T2 B AR B (PMI) N 50.5%, B EAEITH 1.3 NE 5, 4R
T H 2018 EPYZRLE DRI R, BIRERAZMN 7. SRRk, 4k
LT B8 T BRI 1) SR T 3 RS (i 4 1) 20, FE T A (B AL T SRR . 5

hai|

l

N



S JTIE YR 300 22 5 RITIGEIR BOOR sRUE SR S BT E e Bci iE  2019 4R 5 1| /ARG

BRI LR TG RS R Pl AT SR RIS T, A Rl EIM R,
W ERE BN EHR, H&%—FE FIELRIR L Bk 23.93%UE, Fr
ARSI Bk KRS T, NSRRI TR, BAIE 50 $R%. kR
a0 bk 23.78%. 35.43%; ATMLITIH, WEFFAR L THEHL. RMRBGR. B
YORH, T AESRR AR, HRAT. AR, @R, R NSRRI
W JE . e B TP TR 300 B4 1K 28.62%

AR F 42 5y J7 IR ER 300ETF ke kt 4, F 2T T 300ETF. 75
HNARI G N IEFBEY, EED, ORETRE SR, KL R
B2 (B0 AR B AR AT W 4, 428 1) R B R 2 R R B O 25 P8 AR BLARK O
4. 4.2 IR N S L SR I

BEREWIR, KRESMBIHEN 1.3246 70, ARG WHBFEE KRN
26.32%, [RIHYGR b A R IR 5 26N 27.06%,  H PR ER R 25 52 1354 0.02%,
FACERERRZEN 0.425%, & BUHRFRATE S RIE I B brdzbil e B2 A

§5 BEASME

5. IIREMIRESH=AGENL

B 3 4

FF5 miH &8 o)
Lt (%)
1| BT 33,869,286.33 0.61
Hdr: 33,869,286.33 0.61
2 | EEWE 5,084,236,818.45 92.01
3| EER AR B 100,417,051.31 1.82
Hrr: iz 100,417,051.31 1.82
B SCRRIESR - -
4 | REBERRE - -
5| ERMATA AR - -
6 | ENREERHT - -
Forprs SRR 1 SN IR - -




5T B YR 300 A2 5 BT I IR HOR S IR T 5 B 2

SIS 2019 58 | TR

SR
7 | AT RS B S AT 284,455,483.84 5.15
g | HAthZ = 23,044,425.95 0.42
9 | &1t 5,526,023,065.88 100.00
5. 28R % B nEE & B4
3 T
et | EEK | k| Ny
75 RPN T Ee
i/ i = 18
(%)
57715
PR 300 S
25 AR | s
{ T i 1 7 (ETF) BE&E | 5,084,23 9 65
¥R - . HAER | 6,818.45 '
=k X X N
S *
H4
SIMEMRIBITW BB ERETHE
5.3.1 MEPRBITWREE AN RERFTHE
By ORarE
i e naME Go
s ke L) (%)
A R AR L vk 94,965.00 0.00
_ 873,088.00, 0.02
B KAk
3] 15,670,070.33 0.29
H
D BT RTT RRBORET RGN 659,736.00 0.01
N4
E |50 972,327.00 0.02
F {it kT 559,780.00 0.01
G |BCiliakr. OEAHEEDL 936,191.00 0.02
H |15 gl - -
I |5 EfEH. WARAE BRH ARSI 1,526,878.00 0.03
|4 9,684,389.00 0.18
K [FEHiE 1,868,779.00 0.03
L |[FH 55 AR 55 IR &5k 428,798.00 0.01




S JTIE YR 300 22 5 RITIGEIR BOOR sRUE SR S BT E e Bci iE  2019 4R 5 1| /ARG

M [BEFERE R AR R S5 75,056.00 0.00
N KR FREEAIA S e sl 116,209.00 0.00
O |[ERIRSS . MBI H Al IR 55k - -
P BB - -
Q |PAMMLTAE 273,884.00 0.00
R et E IR 129,136.00 0.00
S A . -

At 33,869,286.33 0.62

5. ARG FARAZ A SOHME 5 H S 78 LB N R BT 148 B R4 A 4

S
~ i o B YRR
P55 | BEEARHE 5 SE A4 FR HoaE (B | ARtE O
& L
(%0)
1 601318 P 22 24,000 1,850,400.00 0.03
2 000651 ¥ 77 H 2% 19,300 911,153.00 0.02
3 000333 LA 18,600 906,378.00 0.02
4 600036 R ARAT 23,200 786,944.00 0.01
5 000858 FRR R 7,800 741,000.00 0.01
6 600519 Dt Eas] 800 683,192.00 0.01
7 000002 Jikl A 19,500 599,040.00 0.01
8 600276 B Fiig [ 24 8,360 546,911.20 0.01
9 002415 T B AT 14,800 519,036.00 0.01
10 601166 MANVERAT 28,000 508,760.00 0.01
5.5 WMEWKRERSFBHFHIRABRHFEBREHE
~ - B R AR
75 i 75 AP A RANECT)
ERIED)
1 H X i 75 } )
2 AT IR - -
3 SRR 100,270,000.00 1.83
Horp R SRl 100,270,000.00 1.83
4 | DB - -
5 A 5 H P - -




S JTIE YR 300 22 5 RITIGEIR BOOR sRUE SR S BT E e Bci iE  2019 4R 5 1| /ARG

6 | Y

7| WEf (ATAZHRAD 147,051.31 0.00
8 | FNLAFH

9 | Hit

10 | &t 100,417,051.31 1.83

5.6 MEWIRILA RMME 5 ES T 7=13E B K/ HEFF BB T4 357 30 5 A 2

o
_ o " o Ny IRIIER BErE g
F5 TR i 2 7K BE (5 B

o) {8 EL A1

(%0)
1 180209 18 [EFF 09 1,000,000 | 100,270,000.00 1.83
2 110053 TR AT 820 81,999.64 0.00
3 113022 T B e 5t 320 35,152.00 0.00
4 110054 18 B Ao 190 18,999.79 0.00
5 110056 ESGE 90 8,999.88 0.00

5. THR & HIRIE A SEHME 5B T AHE B KRR R8T 148 B SCRFIE S
BE AN

AT G AR AR R I B SCHRFIEST -

5. IR IR E A SYME 5 BEE T HHE B KM HEFKIRT T4 St s BB

|

AE AW ERRFFA LR

5. O G HARIE A SOHME o He & B 38 LI R/NERFF BT A48 BUIE S 3R B 48

AT ARG AR R FFHBGIE
5. 10 R EHIRAE S B H MBI 5 B v

ARSI G AR AR AR FE BRI
5. 11 |EWIRFE ST T K E AL 5 1B 0L i

A FE G AR AR AR G 58
5. 128 FH ARG ME

5.12.12018 %7 H 5 H, IEYIR W BB 68 AR 4T B0 BR 2 &) H 15 8 65 2K U

BARNATFK 30 T3 7T,




S JTIE YR 300 22 5 RITIGEIR BOOR sRUE SR S BT E e Bci iE  2019 4R 5 1| /ARG

2018 4F 4 1 19 H, o AR OR M 22 B X0 ML AT 1 40 7R =8 | 115K 5870 3 G
(—) BERKIKZ G R Ig e FaF A AR mIEE IR E: (2D JFEsLH
ERE 7 (=) TREPEEGERESEL I FENLS: (9 ARE R
e R EEAE N, 2 5 SR N IR L 55 T Bl BN R
(T [FNE AR B2 R M 58 =07 e Rt E AR (%) Bz di gl
FEMER:, (B MABEMERSENRG: OO R4 HHEE R,
U B AE I I E Gt B 5 HEEAR: CF) MRlEH RS IR TR X
MERIEE:  Ch—) MM EREIEN AR P W PUIEA 4 1 5 1 = 15
H S it fb 5% .

2018 4 10 H 16 H, ORIt xs MOl ARAT Bt A IR 2 w145 FH - Aol 1l 46
BB HLE A 1 B OR R 5 & [F) A5G 1 B 24 100 1 3B vk i AT
N, ABIEIRAL 35 T3 5T

AREL N EBS ETF B E, FRIE R MIRES R, ER R SRR #% 5t
PR AT G A F IR B FERE o BRIBEIRAT . DolRATAN, RIS HR
ETF 5 M HT T 2 2R I RAT FA A MO R T L R A, BUER
Tt AT —FE AN Z B A BT TTHEE . BRARTRITIN, RESHTN
- 44U 7 1 R AT EARARIABA I W 3R T T2 R, e AR5 i) T
—HENZEATF T AT HIETE .

5. 12. 2 AFEG IR BT BT 42 I SR B < R R 1A 26 1B JRE SR P

5. 12. 3 A& I HE 7= 44 i

0

P K e (o)

1 HFHARIES 681,634.91

2 JSEISCIIE 279 K -

3 2 JBEA -

4 kR 2,454,992.92
5 I YA R ) 2R 12,053,777.72
6 A YA R 7,854,020.40

7 e 5% ;

8 HAth -




5T B YR 300 A2 5 BT I IR HOR S IR T 5 B 2

EREEE

2019 fE58 1 ZERE

9

it

23,044,425.95

5. 12. Al WHPRHF AT X Ak T 5 IR YT mI e 45 15055 W 4

ARSI AR R AR R AL T He B v e i 7

5. 12. 53 5 HIACHT -+ 44 B 22 h A7 AL At
ARSI AR R AT+ 44 SR TR A AR

§ 6 FFIBAE &R RA

2 PR DL PR U
B3 FRIE L

AL A

5 HAHAA) 2 4 4 A0 0

4,633,161,319.15

£ §=p BT 505!

FA I 3 551

1,797,423,573.71

Pa: e ot SO S < i B [ £

2,287,672,998.27

T I A7 > AL B 4y B0

i WK 3L 0 B 40

4,142,911,894.59

§7 EeTEANBHERRESHEAEEHRL

71 EREEEARFELESHTRINFER
AN T I N B e B NRFFAT AR & 0
7.2 BREEBEANZHEARERREEST S VN

AN T PN i < BN R Y AT B e R, B[]

§8 RWMBREFRRNIMERGER

TR S

8.1 MEMA B—BREFRHES A LHIER T 20%57 1% DL

He ==y AN
- R 0 P o A (A ﬁm%@gﬁ%ﬁ
o A BRI o
B\ | BSEECHET | MR | e | wEha | seres | 0
20% B 8] [X 8]
Bk | éojzgoi(;lz??’(g 1,206,158, 1,206,158,3 | 29.11
31 H 344.25 4425 %

77 iR AU

14




S JTIE YR 300 22 5 RITIGEIR BOOR sRUE SR S BT E e Bci iE  2019 4R 5 1| /ARG

A AN, A G AR — B0 E R ALk B BGREL 20% K 50, L PT RE S 50K
R RS B MBI LUBOSER IR, AN B 1 AR [R] W] g 2 X
S BB SAERI B MmO T 2 a8 BN AT RETC I LA & BRAN A% S I
AR G T 7 DA BB AW Bl B, m] e RIS I RS s S 350 3 e [ml 5
K EURURER], e < PN W] BE AR s B <5 [R) 40 0 1R 5 748 7 S S0 G ] i 45 32 52 ik < 1 B[]
HI,  TRERU IR B8 I B 55 7 B 2 A Il 30 B o RUE (] 5 AR 3 < tH D 8+ A
T H &5 AT 50007778, Fgib vl gemim gty . 5HAMRE & IF o 4
bR GG FEEE, Fa e m BTG B I BBE £ HITRAA ARSI 8 oA
BERR PN A REH A BORIE AL

§9 FEXMHHER

9.1 FAEXMHHEF

1o [ W A% 5 D738 PR 300 8055 15 8 5 4 B4 (0 S0 A

2P ERER 2 (0T 5 778 PR 300 FEEGIE ZR R R R e L S B REA AR
SN EE S EPPR

3. (G J7IE YR 300 A2 5 BT TR BUR B TR F3 4% Bt kKR AL e A
& lED;

4. (G 7 IR B G A PR )RR Sl 55 R )

5. {5 F7IE IR 300 22 55 RFF s H AUk L 2UIIE 5 #8 0F BRI RE S R
s

6.5 B 5 BEAR AL AN E B
9. 2 T8O R

TP T R X BRY BRI AR 2% 30 5 MIERAT K 40-43 #.
9.3 B AR

PR B ) G 2 A 1], A AT AR BRI S AT E A

Py

Bl iEEEEEARAF




S JTIE YR 300 22 5 RITIGEIR BOOR sRUE SR S BT E e Bci iE  2019 4R 5 1| /ARG

—O—h=ENA+/NH



