D77 1KY R 300 RARAT el A2 5 BTG BOIE 7 B0 2 It & 2018 4E 57 1 TS

551X PR 300 E4RAT &R 5 B GRIR BOE S B B &
SEBEES
2018 £E5E 1 ZEFHRE

20184E3 A 31 H

BEEETEN: BHEEEEEARAR
EEFREN: FTEHRRRITBEHARAF
wEXHAY: —O—/\ENH-+=H

#1013k 12 51



77K 300 AFARAT SR 5 RO R OISR 5% B3 5 I S < 2018 4R 57 1 /4Rl

§1 EERR

HE NI 2 JOE FORIEARIR S BT R E R 2 1% SR
B E IR, B S RN e B R AN ) S T AT

FEE AN EEERAT RO A RA FRIE ARG S FME, T 2018 4F 4
A 19 HEZ 7 AME PR S fabr, SEEMARRASRESAE, RIERE
N B RRICER. RS i KR .

B N RTE LAWCAE L B IR S SR N B A IS R 0, (HAVER
WEEE S —E B .

SR S ARE IR REI BRGNS, PR E/E 3% sk
T N 240 ] S A < IR AR S U W

AR A I 25 BERLR T

A HE 2018 4F 1 H 1 Hid= 3 H 31 H k.

§2 EHERBE

2. 1 &= Mo

e 4 TR R 5y J5 iR R 300 AR

B4 AR 000950

A2 G AR 000950

S S (e B BT

EE&aRAEMH 2001541 H 22 H

AR EE S AUAET | 960,192,064.26

Bt Hx A IR ML S LU R v, A SRR B O 25 5 A IR R 1R
ZE I ME.

P Bt SR ARFE SR 300 AEERAT SRl ETF MBS S, I

% 300 AR H-AT Bl ETF & R H 76 4= B V2 S 3x P
TR 300 ARARAT e b5 B BRI 1) g sh 1 Bk
&, ARETTHE B TR 300 ARRAT &l




77K 300 AFARAT SR 5 RO R OISR 5% B3 5 I S < 2018 4R 57 1 /4Rl

ETF SIS LR R 1 (1) % PRER , 1914k
PREFIRZE TR 4% N . RIS AEGEHIES
B RS AR AR R AL, o K
H 62 (Bl 5 s ERAE SR i385 1) 5 Xk AT
PR 300 HAEERAT Al ETF (3 o ANBE & I0 nl 3&E i
Z 5Pk 300 AEERAT SRl ETF 2S00 85 5 Al
Wy, TRl [ A, DA aREE S . AEET]
U2 5 IR IHTRAC 5y, (H D6 Z5UAR H8 PRI 7 3L 1) 5
0, CLEMGE N H .

b5 s kv IR 300 FEFRAT b i AU 2 2 >050%+i A7 R
R(BLF) 6%

RS AL 2 AR5 A1 AFHe4r ot ETF Beiedt 4, Bp B H XU ik P &
TIRAMIES. fiFEESMEMmie. A5%4E
FEE R T 5 07k 300 EERAT R ETF
SR L B LU 1) R % IR R, A 5k S R
R HE AL XSS YA 28 RFAE

LS UN 5y 7B A IR

HEFEEN o [ g B ERAT LA AT BR A )

5y 733K R 300 ARERAT it A2 7 BT IR BoiE TR 4

Wi

B & F A 512070

e SR (CYE EGRFFIE (ETF)
FeaRARH 2014 76 H 26 H
ii%ﬁim%m#x JE——

i H 2014 4F 7 1 18 [
REEHNANR Gy ik E AR A ]
B S AN EPNEZY Hh ] BARAT I A BR 4 7




77K 300 AFARAT SR 5 RO R OISR 5% B3 5 I S < 2018 4R 57 1 /4Rl

2. 1. 2 B tpEEr= diji B

Bt HAx

BB ERERAAR AR E, 38 SR PR i 1 52N PR 7 R 2 Y
M

ARFk G FEERHGE A B A%, B 5 e AR 501
JSAT B 2H RS S FA R Ay s B < R B AL 5 AR
PR ESHR RO i b H AL PR AR B AT AR N R B o (LA
PURFIR G T2 B i 58 A 30t T hn I EUsfn
it s 3 < BN R A 4 BB B B E 2 R B
SR G, PUARIREREAR MUY B 1.

b &% ek 1

VR 300 ARHRAT xRt TR AR

JRUBSE AL 2 R I

AT 4 ISR A A G, PTG 5 PR 2 7K
REMEE. fMEeSRMTEE. AEEN
FEUH L &, T EOR M e e IR ER AR 11 BN R
B, A SR Mia S AR I i 7 2 S AR DL XUz YA

i FHAIE

§3 FEMFEIFIMESHFERIN

3.1 EEMFM
Bfr. ANRmot
T HW 5 bR et ] (2018 4 1 H 1 H-2018 42 3 H 31 FD
LA E eI s 3,600,603.47
2. AR -74,920,826.22
3N 33 2 < 43 A0 A< TR -0.0758
4 IR G 58 7 1 815,078,767.23
5. IR HE e 1y A 0.8489

T LR e WHHR b A RAT NN 5 2 & S TR, T AP
FJE =B KT EAR T P

2 A C B st AR A e A IR BN« #Restiieas . HAboN CRE A feti
fEAE S ) FNERAH S AL A BRI, AR A 30 O sEBlieas in_EA 2 f

MAE AT ZNIL RS -
3.2 HEHERI

3. 2. AR 5 I S0 BUF(ELE AR R L5 ) 0 D 45 L A i 28 R ) LU AR




77 IEY R 300 EHRAT it A8 5 BRI GRIR BUIE T 5 BT I IRk & 2018 4E57 1 TRl s

N
e |
i || Bk
Y | wmomm |
B kin | | wax | 0@ | @@
k2D | sk |
E20) bR

®
@

2=

A -8.10% 1.56% -8.07% 1.58% -0.03% -0.02%

3.2.2 HESSFAEMURES B THFMEE KRR R SRS L RERE
e 25 AR F) I LR
5y 715K 300 ARERAT 4 AL 5 B T AR BOIE 7 3 08 S S e ik &
BUHE I K R 5L St LR HE N R 28 10 g 2 A H o0t L 1
(20154F 1 H 22 H%E 2018 %3 A 31 HD)

27.35%
20,51%
13.67%
6.84%
0.00% 1 i .L A
-6,84% %.rﬁ.-ﬁ Iy
13.67% ol

-20.51%
-27.35%
-34,18%

-41.02%

2015-01-22 2015-02-04 2016-02-14 2016-08-26 2017-02-02 2017-09-18 2018-03-21

|— SAdPEsodbREE — LEEE
e BESSRAMEREYR, EemPidEEK3y-15.11%, R
G LR HE IR 7 22 09-18.76% .

§4 EBEANRE

4.1 HELE (REELE/PNH) Fh

ot ] (At | 5 )
728 H
p W T ke




77K 300 AFARAT SR 5 RO R OISR 5% B3 5 I S < 2018 4R 57 1 /4Rl

GRIA
H 39

A
H 34

FIR

& W

sAL
B
v

RIEGHFEGRI ., 577
B FEAARIES R A F L
Gy BRI IR BOIE T 4%
AR S IE St LN
& IR ZE AT 5 BT I
AIRHOETF BT 1
e AL N Db TR
A [ BB 50 32 5 7
THBGIRBOIE TR 43 58 F
SR ESEE, GITET
iIE 500 22 &) R AL
UEFR T S i) 2k 42
B 5IJTBESE A EHRE
P PAETF R S G Y 5k
A, 5J7i5 EiE 50
TR POIE TR AR BT &
MEELE ., 5Tk %L
R PO TR I BT 4
{2 S N TP /ab
300 P24 AL 5 RIT TR
HIRBOETF R BT 2 1k
R EREeaE, 577
EIPTR 300 B2 BAAE 5
RF R B 5 58
REEHEGEE., 5Tk
IR 300 22 5 BT IR
HOOGRAIEZF R A&
Bk a2, 5
J7IBI R 300 A2 5 BT
IO AR 5 58
RERRELE, 5Tk
R 300 ARERAT R AL 5
RF IR BOIE 7 5 58
RERRELE, 5Tk
] 0 A R B PSR
BHEE SRS

2015-
01-22

13 4F

il B FE A, AT EERAT
Consumer Credit Risk 15 H]
JRUSE 73 B il S5 Xl JE 4
EHAMRAF] TN R4
S, REeEAH, 57
I8 HE G A R | % 5t
RIEH " B,

e LMAER IR B R e E RA R B, BT H A 2 15 1 7 AR

15 H .

2EFF ML & SGEMATIE P2 GUEFRAE LN S BB BRI D ARSI




77K 300 AFARAT SR 5 RO R OISR 5% B3 5 I S < 2018 4R 57 1 /4Rl

4. 2% TN HR B 3 Y AR BB MM T B B U B EA

KRN, AIEGE AR QEFFRTTIESTE) &6 IEEEM &

BEeGF. BRSPS ESEA e, IS T i, BUET

BB ARNFRE, REWSMEH . B 5T R 8 AL S %7, 1
P AR AT N, RS AR A N R KR 2. EARIRE A, FE4iat
EEGI, T H SRR AR 2 AT .
4.3 AP 5T U
4. 3.1 A3 G il BE AT 15 0L

ARG PN 3 B I A A0 VAL IR B SRR SRR A S iR
2, PLACGRAE S WA TR AR AP A R B A, ) SER TR 2 ik o
AT FRNHITE T P P43 TR AR A 5 5 % % 0o PR AR B RN R A2 5
HIRESE, HEMZ GPATIR AT G451, LA Mg Ae s 1 i
ATHR A IR TEN, B RE AT RGN A A G, DU AT RERA{R A X
R G . RIREIAN, AP35 SAPATIE I R
4. 3.2 F S G AT AR T

FREWN, AFE NI EREHES SN STAFRNZ ST, FHK
7138 5y BRAS e /0 ) B0 58 By B b 16 00E 2 2 H RAS B 591158 & 3k 39 Ik, o
38 VAT EUE A B T 2H A DRI B SR T BRI AR A & R A I R AE B, 1 AR
7] 56 <55 22 T AT R ) ik 45 DRI B2 5 SR AN [0 T R A R S IRV A2 gy, A R 4 2 PR 58
JBAT T ST

AR AN, RRIUAIE A T RE 3 BN A 138 5 AR 2 50k 1) 57 5 58 5 o
4. 4 REHAAESRBHE RIS A SR I U
4. 4.1 Ht HH N G B BT SRS FTIS AR 4 A

2018 4F—Z=fE A I KADIAMRRR T AR FIFHINA S, ERIREVT A
WEH7 N Hp [ H AR AR e K, A BROK bl 4 i g AR o i S A A {12 A A4
VAT R AT SCE T3, DL PG KA WIS R 3R T, R0 A AR K3
BERIUH TRt . W SR 2018 4 3 A4y, & RIS FE 1R
H (PMD 9 51.5%, 4&F 2013 “FELIRE K /K-F, RUIIT THEZE RO R 47
Hh [ ARl 7 453 B AR N 54.6%, KSR AL T 4T Tk X IF] . 2018 45 1-2 H

_ﬁ

H
=
g

i)
:I

\

>



77K 300 AFARAT SR 5 RO R OISR 5% B3 5 I S < 2018 4R 57 1 /4Rl

i, A B LA B TP AR [ B 16.1%, 93 L 2017 4F 12 F 4 intk 5.3
ANESY A, AR T PR Kk EARLRINE T R M A SR A R R
AR IR BN A BTl . —ZRREI ST A 305 R, 2 A w156 E AR S
T T, T 0 S SR O, 5% [ Bl s RO AR R B i — BN
BN 3 AT RSERAEIME . R G EHEA RIS, 51K T AR KE
Wz, BEIEHERER. ABEEBTHEIENE, a4k ERm ek,
RS B s < SRR R ik o ARZREE N R R 36 o BRI F 4k S R r
AR, FRIEREMEREFEOF AR TR R E 6.3 LN, BAT
T, AR RZL, w& R FIESHE LRk 4.18% 0 T KU U
R, RN RE, ATk KA I B e AR I 5, EiE
50 #E%. UIE 300 FaHr ) Nk 4.83%. 3.28%, i GMLAR HE — D AT BRI,
K L5k 8.43%; ATNVITTH, THENL. IRNIRSS . BRI ERIBKIEERT, K
P ORES . VR RO, B RSB IREOR . ARG 5 T IE IR
300 FE4RAT <l ETF FIBCHEIE G, H i I A U R 300 ARRAT SR 4550 2k 8.51%.

WA HIN AT S N IR B, ERE, ARG SR, REFE
SE TR T S, 08 BB R 1 R AN I 4 BB AR B, S F 6 0 il A s
P AR A bty Jle A Ak /D BRI R 22
4. 4. 2 IR N S DL SR I

BEMGEHIAR, AELSMHPUHEN 0.8489 JU, ARMEMMBFUFEI KRN
-8.10%, [FHAML G L eI v 25 K N -8.07%,  H PRI 55 B HU34(E M 0.01%, 4F
WERER R 22 0.321%, TR bR IITEA [RIHLE 1 H AR$HE 2 i

§5 HHEAGHE

5. Ik EHAREZEEHR-AGHEN

o

o 3 M
B T3 H & G )

HIEEH] (%

1| Bt ]

Horr: R -

2 | HEeEH®E 764,083,107.02 93.41




77K 300 AFARAT SR 5 RO R OISR 5% B3 5 I S < 2018 4R 57 1 /4Rl

3 | FEW T
Hr: i
B HFUE SR
4 | BREEEE
5 | &RhfTA T
6 | ENRELmT
Forpre S R0 (1 SEN IR 5
SR
7| RATAERMG &A1 48,757,698.73 5.96
8 | HAthBt~ 5,189,691.20 0.63
9 | &if 818,030,496.95 100.00
5. 2R Hin &4
5 4
bt 4 AVRSrET
e LW BfEFA | BEA YA NI
5 * {E Ll
it (%)
coramnn | B | xnmrn | naw
R [P o | = e s | 70408310702 0374
S B S A

5.3 EHRIAT WA R ERRAS
5.3.1 MEHIREATIL A RKIBARERRAS

AF G AR IR ARFFAT ISR

5. AR B HIRIE A SOYME 5 ZE T 3E E ] KNP IR T42 R B B 4

AF G AR IR ARFFAT ISR

5.5 MEMREFIF WA RNBFRRHAE

A AR IR ARFFAT 77

5.6 MEWARILA SAME b Z & H713E LI R/ HEFF BRI L4 5 308 A 20

A G AR IR ARFFAT 77

5. TR B AR A SO E &2 & 3™ @8 He B R/NER P BT+ 42 B P SCRAIESR




77K 300 AFARAT SR 5 RO R OISR 5% B3 5 I S < 2018 4R 57 1 /4Rl

BB
AT ARG AR AR B SCFFIETF -
5. 8B AR A SobME HEEF = E AR/ NPT AL BB REN
|
AIEEAME KRR FFA 2R -
5. O R E IR IE A SYME 5 Z ST E HLBIR M HEF R8T LA BGE S 3% 914
A G AR IR AR FFA B
5. 10 MEWIRFEE TR H KBTI 5 18 0L it

ARG A A IR AR B AR IA TR .
5. 11 {EFREESHEF N E G KR HHBH A

AR AR IR AR 5 E AU IR
5. 128 B A B i v
5.12.1
IRAE PSR A A BR A F B 2> 2017 4E 5 H 24 H R AT HI (T [EE R
SATBAE T F S S AT A ), BRI 7 PR 3% HE 17125 7 R bl 55 il R 2%
e b I M 2 7 DAMT UL i
WRARHF B AL S AR T BR A W B 2> 2017 46 5 H 24 H R AR 1 (& F ke ) o [EIE
SATBUL ST Fn B A ), PR RIS N VA TR 3245 FK P B A S
VA, Bl [EIIE S 2 7 AT UL
ARHEEG N EIR ETF MBS, DRRERRIRER M, FIRR SRR %
RRETF ARG A TR B ERE . BRI EIESR. WIEIEZRAL, AREES K H AR
ETF 55 R0 144 UE S5 IR AT FARA A I W 1 s R A, sER S
Zmitl| H AT — N Z B AT TT. AT IIETE . AREESIRE AT L4 UEF M RAT £
PRAIIEA H DU T IS R, BER S i H AT — S A 2 B A FF 5T
Kb TS TE o
5.12. 2 AFEGRE WIARFFA M
5. 12. 3FHAth % T % 7= )

FPs EL Cix G

1 7B ARIE S 141,659.86

10




77K 300 AFARAT SR 5 RO R OISR 5% B3 5 I S < 2018 4R 57 1 /4Rl

2 | BGIEFRTE R 3,075,410.06
3| MUBA
4 | YRR 9,871.14
5 | MHHIEEK 1,962,750.14
6 | HAdRIOK
7| R A
8 | Hith
9 | A 5,189,691.20
5. 12. AR JAACREA 1 b T RO 10 w40 £5 25 W 4
ARBE G AR AR AR AL T IR ) AT e i 77
5. 12. 5HR A HHAH 44 I 52 b A7 A 52 BR A5 190 1) 15
ARG AR AR AR A R
§ 6 FFRRE SR AR
B
1 1407 3 <A L A 988,832,429.66

e IR < HH D 47

180,760,250.16

P: Bt SR < e B [ 47

209,400,615.56

e AL 3R AR Bl 4y

5 ST A 5 <o A LS 0

960,192,064.26

§7 ESEHANEHERREREAEEHER

7.1 ZEBENFAEEZSHIRINFRL

AR T I N B BN R A 4 B

72 ZEBENSHBRR&BRFEETH WA

11

AR A 2 BRI AT B I IBef] . SESEAREE G A




77K 300 AFARAT SR 5 RO R OISR 5% B3 5 I S < 2018 4R 57 1 /4Rl

§8 REXMHEXR

8.1 FEXMHHF

L [EIE MR 237 5 J7 1500 2 300 AR4RAT S hAg 55 B X Fe HOIE S5 48 B ik
G S SRR ST

2. { G J7 IR YR 300 JEERAT 4 b AS 5 BT FRBOIE S5 4 B ik S e 4 B
& A

3. (G 7RI R 300 ARARAT A hAE 5 BT G R BOIE A 48 B B S R 44T
B0

4. (57 IR HE A IR A R PG S 55 D

5B T M TR AR B
8. 2 FETHE R

J N TR X BRY LT ER T AR 2% 30 5 M4RAT KK 40-43 #% .
8.3 EF AR

PR BT ) G 2R A5 ], A A4 A B ) S AT A

St EEEHEARAT
—O—/)\FUH=+=H

12



