BRIE 300 32 5 BT BERF B R 2 &
2018 FEFREGHE

2018 ¢ 12 A 31 H

EEEEAN: LREESEHBRMBERAT
EELEAN: PEIHRITBROGERAFR
EHHBE: 2019403 H 26 H



TR B RIE 300ETF2018 4F4F i 4 45 1 32

§ 1 EERRN
1.1 EEHR

REEEHMANEFS . BEFRRIEARRS BT RAAE R RICE. R P IEHE s E 8RN,
TR N R F S . AR AN S8 B ARAE A ) ST AR ST . AR C A =02 "L
bR E RS R, FHEFKER.

EEE NP ETRRATR MDA RA ARIEAREE S FME, T 201943 H 22 HEZ A
WA S FEbR . HERIL. FES RSO WSt . BEHASIREENE, RIEEZ
WNAEMNFERICE. SR e RN

F R LSS FLL SR 5T i R A A S PR 5, (EARIERE B — 2 A

F G STFAMREHARR I B KL, 5B AEAE H 505 R SRR A2 B 1 A
G HFH SR S LB

AR R A S B AR R IR, SRR E T TR A, N S AR R 1RO

AWEWIE 20184 1 A 1 Hilg® 12 A 31 Hik.

H
)
A
B
S
=

cninf%
EMER

T
www.cninfo.com.cn



TCNE T 300ETF2018 HE4F BE IR 45 i 2

2. 1 BEHAEI

§ 2 &M

AR

VS & AIE 300ETE

N TR & 300ETF

R4 F A 159912

FeiafE 5 5y BT IR
FeEREMH 201149 H 16 H
REEFHA CRERESEHRBRMBERAT
BEEEEN b TR ERAT IR A B A F
A RIS M FER | 76, 748, 991. 00 173

REE R ANE

FE G A A L T BIE S 5L
ZLl

RYINESF 22 5 Bt

E H Y

20114 11 H 24 H

2.2 EE i H

B H br

SR IRERAR ISR, AR ER R 2 B MR R 2R B M

% TR s AEEE FERPGEREHNE. IEFE T, AHEE H IR e
L IHEANERLL 0. 1%, FEFRESR Z AT 2%.

N|25 {508 TRIE 300 a4 28 26

AU BR R AE ARG BB RIS, TGS T S AT TR A B 4

S ARABLEA) AU YA 2 AR AL o

AR EERMTnES. FNARSES T T iR ETF, &
HIREAARNIR R, HAErEE. UEARIRE B AR S

2. 3 REEFHENAEESTEEAN

TiH HEEHAN HELEN
KR S SE TR A G PR A 7 HE TREERAT R B IR A E]
. | A e R0
5 B — -
P e AR K 021-28932888 010-66105799
e HE T HE A4S service@99fund. com custody@icbc. com. cn
RS g 400-888-9918 95588
B & 021-28932998 010-66105798

2. 4 fERHFEH K

I A LR A 1R SO BN LRI Y

hk

www. 99fund. com

S EERE & B

T R i 99 TR LI PROCRE 20 B TLWVE R
BB BAR AT PR 22 7]




TCNE T 300ETF2018 HE4F BE IR 45 i 2

§ 3 XEMFIEIR. EEHRERIENES B
3. 1 EESHEIRMMY 551845

SRR NIRRT

3. 1.1 M) EE Fn

o 2018 4¢ 2017 4F 2016 4F
?a$ﬁ
A I E S AR -8, 061, 028. 20 -4, 493, 715. 98 -7, 367, 384. 82
A HAFE -32, 252, 510. 15 11, 468, 539. 11 -16, 009, 385. 21
TR 15136 G4y 40
. —0. 4849 0. 1865 -0. 2781

A HAF
NP R ]
50 -33.95% 13. 80% -18.93%
3. 1.2 HAREIEN

o FIARBA 2018 4R 2017 R 2016 A
TH$$
FAAR AT Lo ie 2 4

e -0. 0532 0. 4335 0. 2597
1 R
MR I 4 B P~ 13l 72, 663, 158. 93 91, 672, 177. 40 74, 511, 849. 96

ARE S B E

0. 9468

1. 4335

1. 2597

L A OB R A MRS ON  Beriias . AN RS 2 et B2 shiias) 1
BRAR S 2R FLJA R A: AR A C s B as n_EA 2 Fe i (AR sl it -

2. BRI SHEARABIEFA NN 5 2 e 054 T3 (4. R s el 9 4%), 1t
N3 G SRl as KT EAR T B o
3+ SR RT3 PO AR A AR B 7 At v 2R 23 FC A 5 AR G BE AR S B8 23 RO BRAIR A

3.2 & HERIN
3. 2.1 BREMBFHEI KR & H 5 R BN 47 B e 2 1 Eh e
1 B EL 1 Mk 4 bb s
3 BB 1 IR a2 -
B B KR b2 HE 25 b O6) @—@
KERD HER 2R G o
@) i (0]

HE=AH -13. 83% 1.81% -14. 14% 1. 83% 0.31% -0. 02%
TESNH -22.21% 1.63% -22. 80% 1. 64% 0. 59% -0.01%
A4 -33.95% 1. 50% -34. 32% 1.51% 0.37% -0. 01%
U e o -39. 07% 1. 40% -39. 75% 1. 42% 0. 68% -0. 02%
U T 5. 24% 1. 68% 4. 42% 1. 70% 0. 82% -0. 02%
H3E4AH -5. 32% 1.59% -10. 55% 1. 62% 5. 23% -0. 03%

%470 3L 4371



TR B RIE 300ETF2018 4F4F i 4 45 1 32

3.2.2 HEESARAEKURZESHIR THFEN KRR RHE RSB #E
W 2 FR AR EN A HL B

JLES & IR UE300ETF 2 iHFE 4 1< 3R 5 [R) Y1l 25 b 43¢ 5k i o =58 #2235 56 b P

i

120. 00%
i
100. 00%
{l
80. 00% |
¥
0. 00% -
|
f v
10. 00% h Afh
¥ ‘ b fwff Iy
20. 00% o ¥ Rt ‘ﬂf”\w i
J
0. 00% i
5 d 5
I3 4 ,/‘-‘ Aﬁ,x“_/‘\.' tarh, (A ‘
-20. 00%{| Y~ N g v
({e) o o™ L2} [o2) ({e] o o o L= L= -t o™ [a3] L= e o o o «©
— o [ o o — o [ — (0] — o [ o (] — o [ — [ ]
L T L L P O SR YLV L DO L P - -
o o o — o o o o — o o ~— o o o o — o o —
T T T T T T T T T S St S N U U S -
~— i ~— i ~— i ~— i i ~— — — i ~— ~— — i i i ~—
o o o o o o o o o o o o o o o o o o o o
o™ ™ ™ [} o™ ™ ™ o™ o™ (8] o™ ™ o™ (8] o™ ™ ™ o™ o™ o™

S

VLS ERAE300ETR SR v il I e 38 — IS5

=l

IR E300ETF i ll 2k e 2 5 |
W AREFOCHAA (LA A% H (2011449 A 16 H) & 34NH, @ISR £

W E B & B RIZ0E .

3

3.2. 3 BEAFERESFEIFEMKE R SFREANS LR EER R R L
LI EIRIE300ETFEA EE &SR HIE KX SRS L FE IR e R A% L

40.00%

30.00%

20.00%

0.00%
2014 2015 2017

-10.00%

-20.00%

-30.00%

-40.00%

B DR EIRIE300ETFERE S EIRZE B ILHEEIRIE00eTFEB I GEENRE

Hil RS (REAFE) AEMHN2011 49 A 16 H.
2. B RAEMCHFEI LRI, AN AR T A

25T 4k 43T
cninf%
EMaEin

www.cninfo.com.cn



TCNE T 300ETF2018 HE4F BE IR 45 i 2

3. 3 X =HFESHIAE BIELR
VA4 2016 4R 2018 4RI ARUEAT AT AL

§ 4 BHE AWML

4.1 BEEHANRESLHEMN
4.1.1 BSBHEANIHEAESNEK

DN E B2 0T 2005 4F 2 H, 2 E—RRLEE R 2 E B AR 2 — AR AE i,
AL B TN RS A A R, A B AR LR E B E ()
AIRAFACRE EAEHAR A AR JGE N T ar VS HIRFE 4, A2 ERIEETN
IR BEBEN . 2EARESEIMNCE RIS B R E N BATR LRGSR T E A
RIS SRV HN . BB A R R T AR QDIT B8 H A, RQFIT A&
SN QLT B4 B NS 55 BE % .

TEVN & B B AL IR, IRZ IR BTBHE B AL TR T M — IR i) i R 3, sy “ik
K, FHFUMF KRS — R IS, wds 1T REER R AR A SR
NGIREY

HAT, ICREESCERBRAKINGL R iR, S aisam. 558 3
BRRT IR IE S A . BE 2018 4E 12 A 31 H, JLIRE &S H BB 6500 1278,
NI (IFR DT SR iR ) Oy 1738. 78 447, AaJEATMLAT+. ARFFHI ™ &
55 mfs TATI S T RS AR 2018 4, VIR E ZEERER T Rl R & A m R YR
G 20 FRAETINGEESEHEN” “RNEEE20FE T RREESEHN” “BE209 ‘&
R’ TOP Hegam” “rpEHE 20 FFEIFHHEGE I AT (T-15 SFH D LAEBLE " 2210
T2 REGRIRGFR, GEER, PERESRERI, “RERI” RNk “ Ligem
By, CINEIRE” IR “LEAALe2018 HE AT SR B L.

2018 4F, JLINEHEEHMNOL 23 AASEE, W 13 JRGMEE, 2 AREREE, 2 1
fafchE g, 6 Rfizpdte. PR E SN AR E ME G RS WEITIWESR
& INEERHIERE. ILINE R RRSG . NERFEARE . NE2EKEES (QDID
&, AFHSARAM. SRS, S5 EEKIEERES, REFRLZHWEM
FOF 34, 2018 4EJi, AR AFEREMhadok 120 N, WIGEshBRE. 3. BERA. ik,
T T B 4 5 78 i 2 XU S 2R AR A 77 o

2018 4, JLINE R — LIy R AA T EREmE R, 2T THHF 6280 4 R A
fith b, AWro AT BIH, HUEE R P U A TAT I ASe K. ARSI AR S0R A AR

%670 3t 4370



TCNE T 300ETF2018 HE4F BE IR 45 i 2

B 724 N RESC O A S AT Mt 2 ARSI AT AT 25 K Th B REUE .
B A G BN SSRGS . SULIFIRE, LR SRl A A AR S I R SR, 52K
IR B Sk R BERRE AR . BRI, WAME IR EECE T 110 K, O XA Er 1 iR
ZMAFZ—.

2018 47, VWK & S SRR AU, HURNY S B RRHE I 3 KAk, ARIIRZ L
WA E A PRAFFTE RAUT ARG ZA & P LG, AR ZE 8 R [ M HE 44 55 —
FEBN ST, A A A A E AL AR T 05 Py 300 A TN AR 72 DR 0 B 5 W A N A%
R4 EAL R SRS SR AT FEN . FRE S SIS T EAL A K P AU S
BERFELIE .

2018 47, A A BRI R Ul BRI AR, ok BN SS LA K RAF ) SR IE L4 A
RTINS W RAERTE R AT R . RIS AR R R ER . R EAE . N ERIn%E
RHVE PGS, ERRAINE SO0 R B ERAT RS R I B L

2018 4F, LN IEAREIRTI R P RSB T1, RITIRE F IR S R & B sEERE
FUPE R, BE T RERHARS . A, mimE S MEENEHERER, A
UYL SR B AT AL SCRF . IR, RRERRAGHIE . 7ELR% IR, RS R SRS EERR, £
MRETUEIE, e IR .

2018 4F, FETAFGRAR B — A ZE . BEAEHMSERELERN, EHiflk%a
G RIS L. A ARSI B e, RAT T QDIL B RIR & 4Bk ATk

= G WEBOETU PR & PSR KB NMER A2 S BEP SRR B IS, Wb

B SARFFOUE, 14 1B B B MU R AT L AT #1 . 2018 45,
BFHET N FLE ISR BE A T — i il b, BT SRR PO SRR S, YO
WIS SRR E S S WM LR, REZMGUERIE =4 TUFERZSBIIE Gl
GUNNLFNEE— IR E W T AR 3R R B = A T DY 2 1P .

2018 4F, JLAlVE A mF ISR AME ELLS IR TR %77 AnmBhiEihRl 4k 2017
FEATRE T BE A SCRS M “TNE N @R KRE, 2018 4F, &IOS AT
LSRRI 1 Vg B S 058N o 3 BATTZ I SR, 1 AR R Se b R A R JE 75 R, 38 A 7] 57
T BFMEEAERTEA RN “WENE” SINAHIRS, JHEd R AR G TREES
Piv I “99 AziH” B 25 “—MSENEE” FiEY), SEERL 8 IR, ATH
AN AR URAE S A KOT B FUMERIE T e BB =9 785

2019 4F, LR B RS R R —SMAE IR S RN, BRI A S, IR

\a\
2
o Eln

EEU}

BT 43



TCNE T 300ETF2018 HE4F BE IR 45 i 2

RS KT BN ERL K, et SR TR A R R e R & KT A
4.1.2 R&2HE (BESELIEN) RESEEBEF

EARFEEHESZI (BhED

4, 5% MR 5 M R Gt
ERIEE BAEH

[EAE: PE,
ABHTK v [ 22 5F
BIF 5 F 4o <55 i 2 it
IR Z7 5 5% 3 g Mtk
y J = ﬁ%o }J\l“ié]xi}j_j:
‘E s EE;‘ =~ > — e
;ﬁmi GESPRIE T2
B X & A W23 ) P
(LOF) 1 % HEA L 2010 4E 8
o 1 I 5 3 4
o R T E L PN
v 7, FHES B TR
. fiﬁ " ST, 35 424 5 )
AQE%; #, 2012 4F 11 7 1
N % 4 (T 3
— S Mot S A
o m%; (LOF) 2 x 22 7,
;\ e 2014 4 3 7 6 HZ
OETE T A 0
300ETF Bk | 20154 1 H 6 M R IR
BiraL b4 % | FLIRE) 11 M (QDID) HE 4
PET;‘%IEE 281, 2015
oo H i
S g T 4116 B R AR
a1 Vi B VR 300ETF JE
FR# (LOF) o

e IV . L
%ﬁmgg 300ETF A&ttt
;E A EHREELH 2015
étm%ﬁ %5 H 26 H# 2016
i s 47 1 13 BTICH
e AL IR
rgdn SHIESLT 2016
(LoP) 3 12 7 29 HEAAE
PN I o S
AT BEFRH (LOF) 4

MEELH, 2017
5 H 18 HEAST
TEVS & A3 Bl R TR
HRENEES
2017 4F 11 H 24
HZESEILHRE+




TCNE T 300ETF2018 HE4F BE IR 45 i 2

UE 5 % 36 e i 2
PR (LOF) 34

PSSz i
EEE. hE, 5.
SRR R NN
&l TR LA A
W& A, AR S5 A
iE & B WEF# 5 B 2 4 Mok
2 ETF. L Bk MOZ i
& Ok R RS EHA
=2 DA PR A ) 4 b T2 50
ETF. L BB I, A
& OE Ae Yrus A 44 B
J5 ETF. I ., 2015 4E 6 Hin
w8 1k NLIRE e EH
4 fil Hh pe A A PR A w AT JE
ETF. JL¥# SLEBHE, 2015
B ORI £8 H3HEAATH
300ETF & WEFEELH P ETF 2
& ILIE &, FHEEZ A
* ik ETF 3£ 4. FiEREYR
300ETF Bk ETF 4. FRiE4mh
B4 T H= BTF £4 1EH
- W e £ | 20154E8 18| = R 2N
HETFIE | H ETF K4 ik < 1) 2k
i &%, 2015 4 8
= SR T H 18 HE&ASEILH
AW R B IRIE 300ETF 3
Fa ¥ (LOF) & Ll E RIE
4 LR 300ETF JE4xFrizdt
® OE SR LHE 2016
72 18 12 H 22 HEASAF
(LOF) & e E R
& ILINE FHEH (LOF) 4
i IE B Be 3427, 2016
PR F 12 H 29 HEA1E
NI = ICW & e 258
(LOF) B (LOF) FE&)3k
& IR G2, 2018 4E 5
fTETF 34> H 23 HEASFILT
13t & 4 & HOUE B e TRVR A
H, ok AEEL (LOF) 2

SIF LT, 2018
10 H 23 HEAAT
hiFERAT ETF #4

#®
b=
=

=




TCNE T 300ETF2018 HE4F BE IR 45 i 2

DB AL

Eols R EEea®, K EIRBPE” hERSERERH, H FH” J9RaE 2 = ok
WU E 1A A 3

2 FEER e, H ERE” M BRI 2 R YE 2 7 sl E ISR H AR RS
H 391

3. AEFF AL SCEMAT 2 GEZRE A BB RAEBLINED AIAHSCHLE -

4. 2 BE ARG A A E B /EEMTEH A3
AFE G B NAEATE WA R sy (rhAe N RIS ENE T R S k) S AR Sid ik

M IEM S UE AR S S RIMLAE, AEWEER . B 5T R BAE 2k e 50>, 78
PR KRS R 2R b, DR S R A AR BRI B, AR E R R ARIZE AT . A2k
SLEKFE. BTN, ARERFRAGHEAREMEEEFNIZIE.

4. 3 BEANME AN 238 5 0L H LI i 3

4. 3.1 AP35y il BRI R 9%
g EE R 2 CIEF SRR S IA T AP SR SR L), ARESEIABIE T (I

NERGEHARAT ARG L), LT 4. AR AV AH AR, B 7 EmITR
A, FPER S P E A S M RA S Wk VRN B, GRN R E . %
WL 5 R EHES; ST TR WHear, WETHRA. ZSHAT. WGP, IR E
SHRRE BRSNS . BRI S (D ERTRITT, AR TS REEr S
BEREMHARG, A NAMBIT IR I 3G 2 FAR R 2 HIF 0 5. [N, i 5t
Bl BB ST S SRR R TS TR R 2 SR AL & 2 B n] LA P A7 5 R AR UL

o (2) ERBIATT, AFENRE. L/ AR BAMEB O TR R RS, KR
SRYE S B FEMN 5 A28 AEHRATTE B N IROAT BB R A S e & e B
ST ] AR 450 B8 2L F) UM AL B SRS, S ) o B 7 G BV R AL SRR T &, R 3R
ATAZ 5 AN, AORIES BB AL G 28 ) R SR I B MRS M . (3D RS H AT, ARl sATERE
A5, AR GPATHETZ G ENIE M. WRLH RSB E NN TN, 5 <
BfLsE. trigtlisde. HBIRES” MIRNBITZ SIS I ms L 5T IR b ac o S 402,
FERg TR B A RIS . BT, WA AT (O LG RERT, &
FlEE H O RE T SRR S MR RIS, MBI S A R S,

B 10 T 3 43 7T




TCNE T 300ETF2018 HE4F BE IR 45 i 2

FER R IR AE N SR E L AT AT E .. BAEREE O AR EE O TRRMEZ S &
WAL T Aot ZE. Wa R ZES AN 5 I AU & SerEaE5s . (5) FE4R S M J5 T
WNFHEZE LR G| A T2 oy ok, JFid e e, BEk, Bad g, [,
Pt AL A (0 R IR AT 58 S AT TS DA T A

il

4. 3.2 NP G ERRATRER
A TN P AR R W, ARSI AR e R AT R S

FSRIEMNTAZ G HIRE, #E— BB TR ERUEMARGL. AR5 RS H A R
BT BT 25 65, SRR ISR R T4, i1 m R, e gt 5 S AT itk
ATEAT. FR A E SRR RS E T, BOR AT 585 B A PAT AL EL .

REHIN, AFRBN AR A S AR ZE R BB OBSE. iR Ml
RIEFHAT T 00T, IEREESEIIANFRHE A, AEMNEEHT (HA. 3H. 5 HD) RS
FIREA, R4E 95%EE XA N 2N &M T RIS ERE . ZNRBAMELEDT 1% HIEZS L1
HSE T AT ER G M, AR T BB L& 2 A7 AR 2 Sk s O -

W E L AT BRI AR T B A E, ARE e BN R KBRS R AT
ST N

4.3.3 RERZITNRL IR
ARG TAREMMN AT E L TN AREHAREEENEENTIARRAGSE

M52 5 Bl i~ IE et 7 2 S 58 5 1A e/ B B0 A2 by B b7 2 H S MAS B 5% 38 50 IR
NI, HTHGHRREESE . SREMSITREI T H B

4. 4 EH SR S R SRR ANL SR I i

4. 4. 1 RGN EEHR B RRAZIED T
2018 AFARR BB EIRMEI MBI FRREZ R T L, A BERIERE AT, 2E)R 300 FRECT

25. 31%, ADIAIE T2k 28. 65%, THAFRECTEE 13.61% —ZRFEHFU, T34 R H L T B,
2017 EGRFAERII R M1, F3C5H 5 B E 3 A N RIJTF AR 2R 11737 10 XS i 4 S e h 1, ik
N 2018 AAEXS T R i IRIE ISR A A B4R, R SRR B na Rl AT, $HE
RIS, SEARRR BRI RIE EAT, Q5 TATISAIBET . R F AR R AT PR XS Rk
ak (AR R 245 AR WA SR R K T, AR S XS i SR T BRI I Rk, =7 A,

BB O11 0T 3 43 70



TCNE T 300ETF2018 HE4F BE IR 45 i 2

WHBBOR MRS 5. SR E F2UMBUR RS, S5 RPRESDEREM: BV HHIER
Rk AT, SR EKI AARSIRE, RGO T, (2 2. FERE 2R O ORI 7 3,
MR R 1 . VYRR, R G EERERAER, ERWHIAERE, 2Ky
BB, SR RFRETHE K. AR EAT ST, WS R A e T HEA
W SRR SN (R EASCER R RE. 5 RPN B FE . FE, 5
WAHRE B ARSIV 4k B USRSV . 12 A, RBOA RS, hREF TES
WAHEIF, $2H7 2019 AT TAE “Fa” R EMEER, wRiH “ZWBERE R F AT, '
P “BEE R MBCRAE SHH” , BREIRERYE, SRhEE &b BRI bR i 8.

AFESTEWAS WA T ETF BEEukan Bt RN, OREF T BCE S IA T B, ISR
ARLIEH SN IRAARFFTE 95%~ 100%2 8], FEASLIL T A BUER B G LB R HE 4 5t H it A
Hey HH B R AN R, 0 RSN Sk PR A L SR S, JEASEL T ETF P
FRIS/EE M E 1.
4. 4.2 |MEHNEESFVFERIR

BB AR S WIRICTR & RIUE 300ETF FESAn A E Y 0. 9468 T, AR WIFEGAR Al E 1 K
#N-33. 95%, [l ST LA R 2 2 -34. 32%.

4.5 BEAMNEWEH . EFTHRATWES N ERE
2019 45, T R TG B B R 25 R AU 58 57 ) e 8 5 1) 4 T 2 M) S5 ANl s PE PR 3R

{EANFBBERIEARTE GO, BEXT Nk, RARE “TMLE” 35 SCRE, BB 2 I
T RERIH AR bR s BT SRR WSUE R, RATEI T
AR ERIERIE . BUF. k. W8, W2 MR IR AR . A IRAE 2018 R Jodpkit
7 fRE, TSk AAE AT A R R E L SUE I, miEC MR “fE” o 1
5 e e L VR RE (A S T I, SEIBCAE NS CEAE 2019 RIS T Y], IRE SIE R SRR
R T EMROMERIAR, IR A . 2019 SERF AT A BHI R AL

VRN BT A5 5 i b FR 80 B 5, VDR & URAIE 300ETE KA 1 F Ik & [F], 4RER 12 KF
WEE A B 5 B Sems,  ARASCR AT B80TV 25 T M A2 1) B g AR b 5 b A fE R BRIER TR 22
4. 6 EEANNEAE XA RS EEER TERL

AN, AT DAET I S A ANFIRR S, AR LUT X S EIaE 1 N A
SR . BERARERZ ISR T IR AL, 20 A IEREN, AREATI D, & RE S
BN RN E LA, R AFaE 5 EIEERN GRS, (et Py i A xS 2 2

o127 3 43 70



TCNE T 300ETF2018 HE4F BE IR 45 i 2

AW, IFRIEIE @A E LR, EHF RIS .

AAREWIN, AREEBHA NS T EZEE LT A7 :

I B PRI A ST B T AR

SERAL A U AN RS AE S, RV 35 H R HERE O am & R B, D90 =] 25 300V 55 A 3 AT RS
PERBR AL A AVE S BAEANE R SRS st SRR IR, SR SUBIRTE BUR HR B, A2k
BEMREHEN TG PRSI EREINSEE, A ek,

2+ B SR PR XU ] A

IR B WS HEE, HEZh 2 =) A XS PR iR R B B IS R AU BL AR Tk RE
TIRTE, R RS B A 1) — ok S5t — 20 N UL ARSI B AL B A, S KU R S
AR 5EE

3. BN N AR

R H KRR 5 L0, B w8k 55 2 4R RO I I ) S FUXR s RIRE#Z
STy PN = DN ARE /AN i BURyINI AN VIR ol o IR (1 o S0/ S I (S i /N N
SEE AR E R

W FRTAR, AREIN, ARGEBEANPE R SEESEE R, e dEr MRk
B MBFFANOEVER G . AL E AN — B AL WSAE . B UL ST SR 045 B AN

BT, AREEINSE S HUE BN XS ], 2D IR A I AR MR A R, e
or PRI S A AT NI B i -

4. 7 BE ARG A A E A5 ERE PP ST U

REHIN, ARGEINARRET (L THEN), GEFRRE S THZELSRE51) L
Lerb RS BB PR G A 1Y) R TEZF SRR & AT (b 2 THAEND) (SR 55 AR B
ETF AR ETRIE KD Tt P MVIESR BB A E L S5 s R R L) AR 2017 48 9
A5 ARAR) (h ERER & 58 TUEZF Ses Ak e D 35 s F L) (2017 429 A 5 H (GRTHE
IR G PAT (b THHEND A EDL S R AR BUFE T A R IR E RN Tt — e
UEFFAR R A AL S5 IR R L) R R IR SRS IUE MEE G & FIRIZE,  H W Al Ak
SEHANFAARESILE N FT, RehBUHERARRSERNCRMGEE SALETEAN
BRI REHAEEEEAN ST AR ERMERMGERZ SIS TS %R R i
(e

WEWIN, AFRHE DR G EBCRARE Y, JF IS pT 7. BE il %

B 13T 3 43 70



TCNE T 300ETF2018 HE4F BE IR 45 i 2

S

T E ReEBHMAREZEET AN A LEGL SN T AEERS, M5, f55Ee
ML . ER AR BRAYIN AT BIRIIAR, BEARES MG T IEAERE ) AR T
4P, BZIBAFFAEATTE KM R R HEELIE A A MER ALK, A AZEEH
WG S5, (HNZ I N 2, AT RASRBGIN SREE — B8 i M 0 A LR B R, R A BUCR R
A RWEED A —FERRAL, W R AT 2 IR, PRIERE S E R AT &2,
TRIFME BORFIRR P 1 — B .

4. 8 FHNITHR 5 3 P 2R 23 Ao 17 0 B B
KIEE (FEEEF) 45 EFEHAREESLKMNEHRT, RESFERGE IR

2912 UG B RUCES 7y e BB LR TR AR 52 A2l 7 C i 2 <A A (1 M R R AT eI
PRE o
AT AR IR AT R 73

4. 9 MEMATEANEZSITFIABBE SR -HEREBE LA
To

§ 5 FBEARE
5. 1 REMNAEETEE NER T EHEILE Y
AN, AR EFE NEXHAIE 300 22 5 BIFBGIR BOE S i B R e it e dfe ., ™
RSy (UEFF R eiR) MHAREEMAN A &S RIH RME, AR 5k 5 0 iy
AARGRAT R, ERRPRTTHIEAT TSI AR 5.

5. 2 FEE ANMEHIN AR SRR ISEEM TR SETHE. FEIREFLRHHA

AN, RIE 300 28 5 BT G IREOIE T I e M E B —— D E R & BB AT
PR FIAEGRIIE 300 22 %) ROT MG IE BOET BB A & BB AF . e T E T, SR i
e [l A TH AR B R HIT SCSE R LB, AAFAEARAT I 2 e BT AR 2 AT 9, %
T3 T R VR AL IR e A R R ME AT . AR I, TRIIE 300 22 5 RIFBGAR HUEZ# 45 5T
He e RHEAT R 73 o

Sone

5 14

=

3t 43

=



TCNE T 300ETF2018 HE4F BE IR 45 i 2

5. 3 FEEAXNAFERREFMEERENENESEL. EHRMEEERE L
A B NV VR 4 0 Rt R 2 ) e % 2 O URAEE 300 52 B RUFF GRS 25

BEEE 4 2018 FEARREIR S5 I HEHR, FEAIL. RHAIEHESL, W% &R, B AR
SWAHEAT T B, DR NASE AR

§ 6 HitRE
AARAE WA FE S 55 2 THR 5 & 22k AR 2 T 3545 P CRR il A 000 11, 1EM &1 ines
i, VFEET 2019 £ 3 H 25 HETH A T 2K B (2019) & 75 60466941 B18 SHriE T IR

B ORISR . BB AN I A B IS TR 40

§7 FEMFHER

7.1 B ARR
SR FIIE 300 32 5 RPN Fe BOIE S % R AL 4
sk H: 20184 12 H 31 H
A NRMe

AR EEERR

IR,
B 7 2018412 H 31 H 2017412 A 31 H

® ™

AT 1,507, 517. 89 533, 592. 62

AHANE 6, 130. 49 -

7 HRIES 537. 36 324. 40

T oM a R e 72, 317, 889. 52 91, 367, 815. 95

Hor: HREERE 72, 317, 889. 52 91, 270, 615. 95

B X - -

gL sE - 97, 200. 00

P SCRPUEZR 05T - -

B - -

T R o™ - -

KNIRE el 57 - -

MR FR 5 5 K 119, 365. 78 14, 368. 48

NYSCF S, 301. 00 117.94

DLseicgll - -

YT K - -

3 JE TR BE - -

e - -

BT 73,951, 742. 04 91, 916, 219. 39

ABAPTR & Mk R EEER

15T 43T




TCNE T 300ETF2018 HE4F BE IR 45 i 2

2018412 A 31 H

2017412 H 31 A

-

I K

A2 oy PRl b £

AT b A7 5

St [ gl B K

FLATIESE HK

1,076, 911. 37

JSZ A+ 8 [ 5K

JSEASHE FE N A

31,176. 80

38, 750. 13

IDADENCE

6, 235. 38

7, 750. 06

JSZA 4 5 R 55 2

A 32 5 B

9, 259. 56

12, 541. 80

AR

JSZA A

AT FE

3 JiE T A5 415

Hoph A £t

165, 000. 00

185, 000. 00

b it

1, 288, 583. 11

244, 041. 99

B

paie T

76, 748, 991. 00

63, 948, 991. 00

AR o BE A

-4, 085, 832. 07

27,723, 186. 40

PR a5

72,663, 158. 93

91,672, 177. 40

GBI T A e Tt

73,951, 742. 04

91, 916, 219. 39

ME: R EUEH 2018 8 12 A 31 H, E:E M AUHE 0. 9468 Ju, FE AU A 76, 748, 991. 00 £

7.2 AR

U EM: TIE 300 225 R HATREOE T B &

AR 2018 4E 1 H 1 H & 20184F 12 A 31 H
Bz NRMt
N b A B AT B HA 1]
moH 201841 H 1 H % 20184 | 201741 A 1 H % 2017 £ 12
12 H31H H31H
—. A -31, 285, 129. 38 12, 480, 915. 77
INEIDSY PN 6, 893. 22 5,515. 57
Horb fFEREIRA 6, 838. 96 5, 497. 64
peziISUNON 54. 26 17.93
PR SRR AR
N _ _
SRS G 7t el - -
A
HAhF BN - -
2. fgtha (BREL -7 37 -7,078, 581. 89 -3, 487, 391. 35

1)

o160 43T




TCNE T 300ETF2018 HE4F BE IR 45 i 2

Horpe Beaifestlioat

-8, 086, 448. 51

-4, 468, 820.

11

A Heri

figr i

25, 150. 39

2, 964.

43

B SCRFIE S BT IR

Bk

R

i T AR

Egiilhen

982, 716. 23

978, 464. 33

3. A M MEAE B (22K B

“-” B

-24, 191, 481. 95

15, 962, 255. 09

40 sl (1R BL -7 S 3A51) -

5. HABYIN (2Ll “-" 5 IHF1) -21, 958. 76 536. 46
W . WA 967, 380. 77 1,012, 376. 66
I =S PNE | 403, 451. 42 413, 233. 03
2. FEER 80, 690. 29 82, 646. 67
3. HEMRE - -
4. oA 33, 091. 06 46, 348. 96
5. FIECH - -
Forbre S [0 ) 4 R B 7 S HY - -
6. i K Bn - -
7. HAhZEH 450, 148. 00 470, 148. 00

= A AT BB AL

%)

-32, 252, 510. 15

11, 468, 539. 11

7.3 TEHENR (FEEHE) BIHhE
2t AR IRIIE 300 28 5 R G ER BOE R B vt 5 4
AW 20184 1 H 1 H £ 20184 12 H 31 H

L ARG
A
HiH 201841 A 1H & 2018412 H31 H
SKHCH: G R4 HLAL P # B3 Bt

— MR A
Bt (G HHED

63, 948, 991. 00 27,723, 186. 40

91,672, 177. 40

N ARWzE
B A i
EAR B E R
HED

- -32, 252, 510. 15

-32, 252, 510. 15

ENESTIE
W 57 e 2
SN
I A L
“" BIHF)

12, 800, 000. 00 443, 491. 68

13, 243, 491. 68

Horp, 1.3 4H

19, 200, 000. 00 2,407, 209. 38

21, 607, 209. 38

1T O 43T




TCNE T 300ETF2018 HE4F BE IR 45 i 2

YK

2. F &
EIF¢

-6, 400, 000. 00

-1,963, 717.70

-8, 363, 717.70

TNESTIEES
AT A S
TR 5 1 3o
A Gl
WL - B
5

fi MR A&
A ik (F 3D

76, 748, 991. 00

-4, 085, 832. 07

72,663, 158.93

201741 A 1H & 20174124 31 H

AR LS ]

BRLE

AR I BCFE

P B a5t

— WA
B ad (B gD

59, 148, 991. 00

15, 362, 858. 96

74,511, 849. 96

. AWIEE
7 A )
EAR B E R
A

11, 468, 539. 11

11, 468, 539. 11

ENFN R
WL 2
Sl
o 18 2 B
“ )

4, 800, 000. 00

891, 788. 33

5,691, 788. 33

He, 1.&EEH
K

17, 600, 000. 00

5, 465, 356. 03

23, 065, 356. 03

2. H 4
EIE=¢

-12, 800, 000. 00

-4, 573, 567.70

-17, 373, 567. 70

. AR
WU NS
R A0 4
IR
WD L= 55
)

MR &
R it (2 4D

63, 948, 991. 00

27,723, 186. 40

91,672, 177. 40

AR 71 E T AMSIRERE T T NEE

iRicd o

S

i

2

HEEHAMTTN FEXTTAEATA ESIR IR ANIN PN

\



TCNE T 300ETF2018 HE4F BE IR 45 i 2

7.4 HRME

7.4.1 BESELIFMN
TAIE 300 32 5 BFFGIBOF S R 4 (LUFRIRR “AE4” ), REPEIFSLBEHZE

e (BURTRIFR “HEREN S ) IR [2011]886 53 (R FAZAEILIN & IRIE 300 28 % B4HF
BEAE MRS 15 3 4 M B R S SRR e, hESEENLRE EEEFHARA
A (BERE RSN ARARD WAL AT RATEHE, HEEEFT 201149 7 16 HIEX
R BRI SN 521, 548, 991. 00 S Al AF G N RLARIFBGER FEHIRAE.
AEGHEGE RN NN E BSE R A RAR, NS0y b ERER & 10 45 5 A PR 51
B, FEEFTE NN E TREATRD AR A .

REEH R T AR RIFREMEN S TR, SREEARKERT ETRRE (BT 4
VAR B F A2 o EE M S A TR i, B LEL BUE. AU ST, B85~ SCRAIE
F3 LA BB I B P I M 2 o VP S 8 ) LAt i TR (IR & IR RS 23 (A SCRIE D o
ARFE G E BT AR R RS B &R e ER B SE G, ARFEEHETE AR R Bt 1
B V0 A PR (8 7 HUABIANIG T JE G R P2 LK 90%, BIE . 6 301 6% S At o T L 43 4% e 451
RIEVEHE B E N IO RUE AT . ARG R B IRERAR 10T, 18 SRR ER (i 25 P2 AN IR B R 2 ft
IMbo AREESVSRLEEHE N : RIE 300 F54K.

7. 4. 2 STHRR I A

AT 55 e R A BRI B ATAG 1) (A b 2 THHE U — S AR UE Y DL R IS5 A R AB T I Bk 4
VRN RIFAFERE . AR LA S HABAR SCHE (BAFGERR “ Al iR > gudl, R, % F1E
HARSTHEE G BT, 5% T P EIEHRR RS WIS BT IR GEHE RIS
SRS 5 P EE RS 2 1 Ch RS B B A 4 6 TR R B G A L 55 11
TBEBEM) GEHHETIEEEBHBEHINE) . GERREE LSRR SN 55 2
5 OCEERENEGKR) . QEFRRIESE BB RPN 5 3 5 (SUHREMER ]
L) GEFHIRI S BPLEE XBRL BARSE 3 5 GEREIREABAEE RS> ). KA EIE &
Je v FEIE 43 % 5 4\ W 2 A B R S

AR SRR AAIE S 84 5 N R 5 AR

7. 4. 3 BAEANLSTHEN R IHANH S RE K7
A SRR G b THEN A ZER, FSE, ettt ARG T 2018 4F 12 A 31 HAM

SR A K 2018 4F FEF 48 BURFFE AL ZN 15100«

B 19 T 3 43 ;U



TCNE T 300ETF2018 HE4F BE IR 45 i 2

7.4 4 A BFIRAI A, A S BOE— IR AR —F B
AR AR A 2R Sttt 5 ol — RS A — 2

7.4.4.1 Z45FIER VLA
AL G AR W T B T 2 1 P 5 A B IE 40

7. 4.5 BilA
7.4.5.1 FE{ERL

2 E SR tet, WEGE. EEBLS S RTTTRE, H 2008 £ 4 F 24 HiE, HEIES (B
A EERIBLE,  HIESEHT 3% %N 1%0;

20 [ S Bedtb e, B, ER PSSR TTGE, B 2008 4 9 A 19 Hl, iR i ik %
UEZE B A5 EEBIBL RGN ENAERt, ZiT7 AR, BLEEAAE,

HRAE I B [ KB 55 s R W B (20051103 530 (9% T A 73 B ik il e A SR BMSC ISR i) et
(RIS FIRNRE, HRAN 73 B e piad e v Rl A 308 R PSR 1) 8 S R 2 S AR A T A R B AL L
BRI ENTER -

7.4.5.2 HE{EB

RGBS . E R BT SR AL [2016]36 53T (58T A MM & AT SO BB 8 &)
MR, 2o 55 BestbiE, B 2016 4F 5 0 1 FAE 4 EE Bl N 4 T E LA S E R A, &
RN VS L, SN EN B SO NI B R . SHIEZR R Btk & (R o, T
EGEZ R B E) B BNIE e R EE . BRI LN SR E B, E i, 7 BUN
AR WO BLR <t AT SR A SN AL (BB Ak A RS AANME SO AL

RAEABOR B B55 6 R B 12016146 530 (S T3E— 2 Bl 4 T & o il m bl
A RBERIEAD IRE, SRR R FH 2SN IR G R oIk 25 KR BURTE G R %7
BAS B A SN S < R R AR SR O

MR EGE . R B5 BRI B [2016170 530 (5T iU R AR S E B BOR Kb 78
A HIE, SRV R KW SRR SR ol 95 . FDAER RINEAF B DL R <
AL 25 A R RSN &8 T Gl R M A SRR N

MY B E R BT R [2016]140 53¢ (RTBIMER. 5™k #E ik
FAEREBBOR @A) HE, BB Mg B R R A R E R SBAT . LR A

2070 437



TCNE T 300ETF2018 HE4F BE IR 45 i 2

NI ERBANFLN ;

AR FECH E R FL% SRR 2017156 530 (LT B = M E B % I BRE ) (R
E, M 20184 1 H 1 Hig, AFEEIHESEINZEARRES RN R AN EB AT N, BiE
A S BTE, 1508 SOHIAESCR NGB . XA EAE 2018 4 1 A 1 HilisE e k4
W EBRAT N, RGN ER, ANEM: CHBERN, COBEAARRESIREEE
N LA H A3 1 38 (R L AN B 400 b ik

7.4.5.3 WT4EEREL. FE RN, HO7BE

AR Crhe N RIERIE T 465 @B AT 4681 (2011 ARAEI1)). (AEWSCEE 9 i n (¥ 8747
BE (2011 AEEITD) AR T BB BOINAESON e, FLERAhs 2Bt SEMERL. & B L
FIANN, - I 24k HE R SE SR 3 T A i B . A RN (B BRAH DGR R AR A B Sl
MBI KM T A S b

7.4.5.4 ANATEEL

AR B [ S BE4% R B (2004178 53¢ (& T F342 9 B S BUBUBUR (@ &n) (e,
F 2004 4F 1 3 1 Hig, XHEFRGHES RUERRT S, THEUER RIS EHAIE
PGSRBS BOFZEMION, G R IR

MR B . H R BISS SR B [2005]103 530 (5T BAL s B R a8 e A BB v 7
(AT FRLE, AL or B S sh AR IR R AR S 6 A 7 2 A R BB AR S A (R e . R4
WON, B G IR R 5 2 2y 1) Al e 458

MR EGH . H KBS SR B [2008]1 530 (Tl g fids 00 SECR @) 1
SE, WIEFRBET ARG MESF T3 PR IOHON , BESKS2 IR BRI IO, OB R
RN, GRS BON R IAON A ES Al T3 G

7.4.5.5 AMAFTREL

MRIEMBEL . B KB BRI [2005]103 530 (ST B> B i A KB BOR 1H 8
@A) BORUE, RS> B oS b AR IRE I AR I A0 75 2 I ATE IR AR ST IR« R4 %%
WO, BT ARSI IE I AR AN AN NPT A3 L

RGBT B B BRI R 120081132 53 (WFBCER . [ 5B 55 5 R 55 T i & A7 R B
A5 5/ NS BB A1) ORE, @ 2008 4F 10 H 9 HE, %k A7 20M BT 2 4L
I CINGE R

RIS . H A 55 SR ERIE I 2 A 12012185 530 (50 T~ _b i A w) i B AL A 22
A NS BB O il BEIE AN MRLE, B 201345 1 5 1 Hilg, RSB HEE NA T RAT

21 T 3 43 T



TCNE T 300ETF2018 HE4F BE IR 45 i 2

AL TG LT AR BER, FFBOURA L AU G TAAD 8, HERE RS a8
TENRLNBLAT 40 REEIBRTE 1 ML ER L (B L) 1, Bkd% 50% 1 AN RLYBL TS 4
FEBOPIRRERL | SRR, BREa% 25% TE N NCBLITI94. LIRS 4t —& M 20% I BLRTHIEN AT TS
s

RIS BCE . ERBS LR PEIERSMB[2015]101 53¢ (T B2 ® R 200 25
AN N A BB G ) R 0 ) e, B 2015 4F 9 A 8 Hild, iEFFHHIEE N AT RATH
PAb TSR i AR BEE, B 1E8, BRI S NFTEst.

7.4.6 KEEHFRAR

KIKTT %K SABEHK AR
O & S B R A IR A 7] REEEHA, RSB
HE TRRAT R A RAR  “ IR | EeEE AN EeARIY
177
FOTUEFR AR AT C“HRITUESR” ) | FEEEIHARBAR ., RSB
FAEEA RITE AT LN &
Fig BB E AR A LN
FiEEREREEH G CHRE | BEEHARER
O
DN E RSB (FH HIRAW e AR NI
LR s RAE A RA R e AR NI
FRCHAE At e SR GEHNFE R E A

T PR RBASE 5 AR IR W 553G I A e — R ML 2k T A

7. 4.7 ARG K LB IR R HI BT 22 5
7.4.7. 1 BE R 5 BIT#HATHIRZ 5B

7.4.7.1.1 REX 5
Swias, NRTIT

AH AT EL i
| 2018451 H 1 H § 2018 4 12 A 31 2017&1;1?%;;2?)3212)%315
PR i | ‘5%%%% ‘ 5 214 3 i 22
I i B e TS
HITIE 22, 570, 031. 54 100. 00|31, 675, 912. 46 100. 00

=
=

% 22 70 3 43



TCNE T 300ETF2018 HE4F BE IR 45 i 2

7.4.7.1. 2 fRBFEAZH
SEh. NRMit
ﬁ? ® A AT 3 ]
2ol LA LS ¥ 2018412 5 31 2017 1H1H & 20174£12H31H
RIS AT T
JRAZ G0 AT S AT EE A5 FRAE 4 AT AT EL 5]
(%) (%)
RITIES 281, 515. 37 100. 00 36, 771. 64 100. 00

7.4.7.1. 3 FFREBIZ S

T AREE G AR ) e b A T EE A (R Y A R RIS AZ 5 BT EAT B WAZ 5 o

7.4.7.1. 4 BLEAR 5

T AHE G AR ) b b A T B[R] A R RIS AE 5 B T iEAT LIRS 55

7.4.7.1.5 BZATSREH I &

SARAL: AR

ES

LI AT _ 201?%1)%15‘ f 2018412 H31H
14 141 A AR | RIS R | SRS
14 HE (%) i ST (%)
RIS 20, 568. 23 100. 00 9, 259. 56 100. 00

4 i AT L ]

S TR 20171 A 1H & 2017412H31H
415 SRR | RS R | SRS 4
14 FIEE (%) i ST (%)
RIS 28, 866. 13 100. 00 12, 541. 80 100. 00

W Bt i e R E, DUHNER P RIS S0 A F A R DU E A WG E 2. 22T 3 A
HH 27 T A T PRI 5 0 B RS 22 < I AR B s o 12 S < P DS IR 353 R R R < e BB e A
B IRA IR BB FURR AT 3745 B 55 -

3t 43

=

2 23

=



TCNE T 300ETF2018 HE4F BE IR 45 i 2

7.4.7.2 RECHIREA
7.4.7.2.1 RE&EH%E

Bfr: ARG
A R AE AT B A ]
i H 20184E 1 H 1 H % 20184F | 20174 1 H 1 H & 2017
12 H 31 H F12 A 31 H
1Y A ) A 4 B SCAR () B R 403, 451. 42 413, 233. 03
Horp: U BN 2 7 Yok - -

T R P ST — H AR S VA 0. 50 % S b4, THET IR

H=EX0. 50% + 44K %k

Ho Oy H RS 0 AR 4 5 2 2

B ONnl— H3E4 5= E

REFHBFHUE, BHRETESH AR, %A, BRESEE AL E AR RNE
£, TRHRT 2 ATAEAAMIEGT = — RS AR SE R . e iR, &
MBS, SCAS HIIBEE «

7.4.7.2.2 BeIEH

B ARt
N A AT LA ]
T H 20184E 1 1 H % 20184F | 201741 H 1 H & 2017
12 A 31 H F£12H31H
R AR ) B S AT R B 80, 690. 29 82, 646. 67

VE G R ST — H G B ELY 0. 10% AR ST . TR T

H=E X 0. 10%= 244E RKH

H 98 H RETHR 3 40 2

E 9T — H A5 4 %7 i

WS RGN UE, BHRWEGH AR, BHAE, BIEGIEE MRS S A R
£, TRAM 2 MLERANEGY h— IS G RSB AN AldEERA. &
RAREE, STATHIGE .

224

=

3t 43

=



TCNE T 300ETF2018 HE4F BE IR 45 i 2

7.4.7.3 5REITHATRATRIFNLHZ K65 (FEED X5
i £ AR A AR 15 ) B b4 B T LU ) 839 5 DRI AT ERAT 8 (R T S e (5 E08) 22 5 «

7.4.7.4 BRBEHTREAESHIER
7.4.7.4. 1 REFAESEEANBHBEA RSRELESKHE R

T AT < N2 e ey N AR At ) b P AT LI TR] 22 R ds Y AT R e e i A ik 4

7.4.7.4. 2 MEHRBEESEENZSHIFASRETT R AR SHIE L

T AT BRI e BN AN AR SR IBTT T AR S IR S AR ER I AR BEA I &

7.4.7.5 HRETTRE FRAT AR BUL S A BRSO

g AR
mw$1ﬂ1§izmwﬁmﬂ AT LR
I TT 44 R 31 H 20174E1H1H & 20174F12H31H
HAK 4250 AR BN HAR 4240 B EIISUYON
o T AR AT
1,507, 517. 89 6, 515. 30 533, 592. 62 5, 158. 73
BAIRAT

7.4.7.6 ZEESHRHEMNS 5RETARHIESFRIIER
T« A AR A 31 R b P AT L BT P R A AR A BRI N SR AR R 5% o

7.4.8 $AK (2018 £E 12 A 31 H) AFEESRFA WINEZIRIESH
7.4.8. 1 A\ @H &/ RIEF T KA KRB ZRIES
VE A S T FRAIGHT R /8 RAE S 1 TR FE I R0E 2 IRAE %

7.4.8. 2 BIRFE I EHEEREZRKRE
SHEA ARG

i 22 A B |1 R |15 PR jja;; SHH B | = AR AR P
| 2R | N B PRy (B | AR | A5 e R
. 2017 4| H K 2019
000540 e, 8 A 21|/ &EMH 4.87E 1 A 4. 38[80, 364|437, 112. 82|391, 372. 68 -
R | 2 [
2018 4F
1
000693 ST\+ 5H2 $j§$ 3.31 - -| 4,421 79, 098. 18 14, 633. 51 -
b r T hi

2 25

=

3t 43

=



TCNE T 300ETF2018 HE4F BE IR 45 i 2

2018 4F 2019
IS4 R
002183 12 A N 5.01E 1 H 4.96|27, 210/438, 230. 13|136, 322. 10 -
# 25 A T hi 9 H

VE#UE 2018 4F 12 H 31 H, A4S 1HEE*ST 4% (000693) 4, 421 . T- 2018 4E 7 A 13 H,
*ST 4% (000693) KAG AT, WWIRYNESRAZ Z T (T AR E AR B R A PR A J I 228
= EmRueE) BRIEL (2018) 319 5), AA/REKH 2018 7 A 13 HiZ#{F L.

7. 4. 8. 3 iIRMRFH IE B 5 H eI RS
7.4.8. 3. 1 ST R F R IR IE BW

BREARG WK 2018 4 12 A 31 Hubs AKEETo K N FARLT 8 17 7 15157 15 [0 W58 5 T P ) S
H (R IE R AR A o

7.4.8.3.2 X G i3 1EE

BEARE IR 2018 4 12 H 31 H ik, ARG TCHNHAZ G Pt sz 1R8I AL 5 7 i 52
H [ UE R AR A o

7. 4.9 BB THEBEM T SRR T Z U A R ARSI

7.4.9.1 ARHME

7.4.9. 1. 1 ANRAA RME TR 4

ANRAZ SO BT 58 1 4 Rl 7 R 7458 AL DY ORI SL USRI LA B FoAt b 6 e, LA
FIRIIRAK, A R E 5 KT EARE .

7.4.9. 1.2 LA RAME T & E b T A

7.4.9. 1. 2.1 #FREREM T AL Rl

T 2018 4 12 H 31 H, AREESFFA LA SR E vh 2 H ARS8 10 b i ™
R T8 — B IRIIRBNART 71,775,561, 23 T, JE T ERIIKFAIART 542, 328. 29
76 LRI RE = E AR (T 2017 48 12 A 31 B, J& T3 — R IRIMRF AR T 86, 546, 966. 16
76 BT HE CRERIIRBIN AR 4,324,985.61 7, & TH=RRIRFNARTT 495, 864. 18

T H

p=sia

T6)o

7.4.9.1. 2.2 A SRHME PR Z KA 1 H KA )

X UESEAC 5 i BT SRR AT F e i 50 5, 3 ML KU R, 22 5 AN ER . BUR
TARRTFRATEERE DL, AL T H 242 5 WRTHER H IR 22 5 AN BRI 1) K FR A S 1)
AR SR ISR A AT H 4 557 S K N SEME SN — JZ I FFARAE A B B A R A AR 2 Se BT

2B 26 71 3 43 7T



TCNE T 300ETF2018 HE4F BE IR 45 i 2

AT E B R N BT AR Z 0, B 5E A OGIREE AT e 405 7 A So AN B R & 5

TRIREEE = E I AR BBUR Y LA IR 9B E el TR A Fo B R O R R R I
7.4.9. 1. 2. 3 B =R FOAME R BAAIIAL 5 650
AEEGRA LA Se A TR B AR S v N S 10 a5 0 B A TR =R IR e E IR

RHNART 0.00 76, WIWIAF N AR T 495, 864. 18 76, AW AR T 495, 864. 18 Jt.

7.4.9. 2 /KGN

BEFH AR, AT EER I E R HI

7.4.9. 3 HAbHEIR

BEFH AR, ARG T EER I Al H 2 H I

7.4.9. 4 SRR PIHLAE

KM SR T T 2019 4F 3 H 20 H A AT GG B IE.

8. 1 MiIREER~AHAGHNR

§8 BEAGHKE

AL NIRRT

i H

Sl

R R R ] (%)

1| Bl B

72,317, 889. 52

97.79

Horr i

72,317, 889. 52

97.79

2 | HEEHHE

[ 5 Wik $5 %

Horb: iz

B SCRRIESF

4 | REREE

< RAAT A AT

KNIRE i 57

}.LL

Horpe KIS R IR) SN IR B

N

BAT MG T E e E i

1,513, 648. 38

2.05

HoAth #5105

120, 204. 14

0.16

it

73,951, 742. 04

100. 00

8. 2 MEWIRIZIT W ROBRERRAS
8. 2. 1 A FIREHEBE AT RAPFARER T LS

] 1725 ARME G o J 4 B PRI E AT (%)

A e RS B ol 2,377, 527. 38 3.27
B KAk 229, 570. 30 0. 32
C il gk 42, 064, 676. 94 57.89
D B #J1. RS 570, 812. 14 0. 79

27T O 43T




TCNE T 300ETF2018 HE4F BE IR 45 i 2

P KA PRI B
N4
E w0l 534, 758. 85 0. 74
F fit k= 1,511, 841.69 2.08
Aidisk. g
G 612, 415. 00 0. 84
Q%
H {15 Frgs kol - -
= BAE ]
I " fgﬁ? ARR 6,078, 394. 25 8.37
2 BB AMRS
J Sl 5, 487, 599. 34 7.55
K b3 iyt |4 4, 765, 768. 07 6. 56
IR
L | ERE w95 5 1,343, 365. 14 1.85
N4
PRI AR
M 168, 000. 00 0.23
i &4
KA, FRBERIA T
v oA REAILS 665, 908. 59 0. 92
dik=gLiN4
| ERM. R ] ]
Hoh R 55k
p HE - -
Q PAMMSTE 871, 529. 60 1. 20
CAL . AR R
R s HERAILR 1, 188, 002. 62 1.63
N4
S s 149, 600. 10 0.21
&it 68, 619, 770. 01 94. 44

8. 2. 2 A AR BB AT R ARE R T A

] 1725 ARME G o 38 4 R IR LR A (%)
A VSO NN G- A [ - -
B P4 14, 633. 51 0. 02
C il ik 2,514, 232. 00 3. 46
D B, 1. RS

JeARKA R R 122, 187. 00 0.17
E eI 4 - -
F R A Z N 144, 339. 00 0. 20
G LimIEH . GiE

HSEC M - -
H e Aol - -
, &R AR

RS 446, 046. 00 0. 61
J |4 82, 026. 00 0.11
K stk - _
L FE BT R 25 MR 55l - _
M BEEEHI TR AR - -

2871 3t 4370




TCNE T 300ETF2018 HE4F BE IR 45 i 2

2l
N KFLL R iﬁ%ﬂz\%
Wt B - _
0 J R AR SS 1@}%1
FAb AR S5l - _
p BE - -
Q PAERSTAE 239, 400. 00 0.33
R A AR BRI R
N4 135, 256. 00 0.19
S ey - _
it 3,698, 119. 51 5. 09
8. 2. 3 MEMIRFAT W KRB AR R R BEAHE
VE AR S AR A A RAT M I 45 R I

8. 3 SR A RMME L H & R 13E LI R/ MR BT T2 R SR
8.3. 1 HIRMEBHEILA RME A E ST E IR/ RI R+ 2 R RE U

|
SERAL NRTT
e |RERE| BREAK | HE B | ARUE 0o | HEEERSERERS (%)

1 000333 | ZEMLEH] 81, 757 3,013, 563. 02 4.15
2 000651 | #% /14 83, 048 2,963, 983. 12 4. 08
3 000002 | Ji ®IA 78, 598 1, 872, 204. 36 2.58
4 300498 | i K 66, 064 1, 729, 555. 52 2.38
5 000858 | T ¥ W 31, 968 1,626, 531. 84 2.24
6 002415 | R 60, 811 1, 566, 491. 36 2.16
7 000001 | “FZ4RAT 145, 721 1, 366, 862. 98 1.88
8 000725 | HZEJTA 450, 808 1, 185, 625. 04 1.63
9 002304 | VR 9,783 926, 645. 76 1.28
10 300059 | ZEGME 67, 942 822, 098. 20 1.13

TE: BBE KT RAIR G IR R AT B G, B 5

io

BT E BNl R R IR

8.3.2 HIARBURBF A SME & B S T H AR/ AT+ 2 BRI R 3

H
Gsh. N Mot
. . _ b 34 B rE A B
F5 i 25 A i 25 47 i HE (B | ARMME GD WQV)
0

1 300750 TIERAR 4,100 302, 580. 00 0. 42
2 300760 A EREEST 2, 300 251, 206. 00 0.35
3 300347 TR 5, 600 239, 400. 00 0.33
4 000860 Jiii 2 A Ml 6, 600 210, 474. 00 0.29

B 29 U1 3 43 ;U




TCNE T 300ETF2018 HE4F BE IR 45 i 2

5 002507 MR 8, 000 172, 800. 00 0.24
6 300601 REZRAEW) 4, 600 164, 588. 00 0.23
7 002821 e TS 2, 300 156, 055. 00 0.21
8 002180 gy iaIs 6, 700 153, 564. 00 0.21
9 300413 TR 3, 900 144, 339. 00 0. 20
10 002399 T 5 6, 000 138, 300. 00 0.19

T BCRE T MRASR S IR IR S BB PR P S I, oL B 15 288 8T BN I PR £ R AR 757 1

o

8. 4 EMNBRERRASHERZS)

8. 4.1 Rt TN SHHE H X E & B 71$#{H 2%8UHT 20 44 KRR 4
SRR NIRRT

¥ Je ZE ARG JEEEAFR | ARBI R SENEEN| 7 A B i E B ()
1 002450 AT HT 394, 082. 00 0. 43
2 002027 PAWANE 3 357, 793. 60 0. 39
3 300750 T AR 310, 197. 00 0. 34
4 000703 THIR A1 278, 675. 00 0. 30
5 300760 LHETT 249, 281. 00 0.27
6 300347 R EZ 241, 847. 00 0. 26
7 002352 =47 i 235, 778. 00 0. 26
8 000418 INRIG A 225, 077. 70 0.25
9 000401 HIRKIE 213, 736. 00 0.23
10 000860 i 5% £ Mk 211, 167. 00 0.23
11 000513 [ 2R AE [ 199, 815. 12 0. 22
12 300676 MR B 189, 448. 00 0.21
13 000596 EEiaael] 178, 575. 00 0.19
14 002507 RS 173, 193. 52 0.19
15 002035 B A 172, 674. 00 0.19
16 300009 LRAY) 172, 154. 00 0.19
17 002127 LGN 170, 100. 00 0.19
18 300601 RERAED) 169, 347. 00 0.18
19 000932 HESEN 167, 023. 00 0.18
20 002110 AW ] 165, 529. 00 0.18

VE AT “ RN GH” AL KN RIS, A BRI 5 FH -

8. 4.2 Rt Hi SHE H HIXI G B 7= 8 2%EHT 20 44 IR 4
SEf: ARt

Fa |REARE| RELK KB BTS2 A o ) e B P vHE LA (%)
1 002450 AT 471, 086. 51 0.51
2 000651 AL 274, 759. 00 0. 30
3 000792 Ry 185, 891. 22 0.20
4 000333 X HILEH] 158, 078. 00 0.17

3070 43T




TCNE T 300ETF2018 HE4F BE IR 45 i 2

5 000566 R 155, 516. 40 0.17
6 000858 MR W 154, 366. 00 0.17
7 000917 A g 146, 343. 62 0.16
8 300104 SRALIY 140, 381. 64 0.15
9 000008 P Rk 135, 204. 60 0.15
10 002399 T 5 120, 836. 85 0.13
11 000001 P ERAT 117, 816. 00 0.13
12 002142 TUARAT 115, 414. 00 0.13
13 300498 T By 114, 144. 00 0.12
14 002701 B4 113, 449. 92 0.12
15 002155 5 T 112, 135. 00 0.12
16 002004 HEFR g e 110, 087. 36 0.12
17 002191 et 105, 894. 87 0.12
18 000031 HRORR s 103, 932. 34 0.11
19 000800 —RSE 102, 527. 54 0.11
20 000006 FARL A 100, 429. 12 0.11
ORI “Se A7 %Sz A SRR, AF AR G T .
8. 4. 3 SE S H A S 0 A S HY R 2 TN SR 8
BAr: ARt

KANBERIEA (A2 B

12, 169, 706. 86

TSRO (REE) S

10, 499, 445. 28

VE AT “ SR RA” A S BTN B S A A, AN FE AR A 5 9 .

8. 5 JARE ST A RERFH R A S
T ARG AR IR AR 7.

8. 6 SR %A FOMME oy 2 B 13 (B EU A R/ N HE P U T T4 B B B B A

T ARG AR R FFA 677

8. T JRIZA M oy BB B 5B L5 KN HE P BT B SCRAES R 3R 4

T ARG ARG WIRARFFA 507 SRR -

8. 8 i FARIRA RMHE GBS T 1 E LB R/ HEF R 1A BSR4

TE A TE ARG AR KRR St SR B .

8. 9 HRIZA SOMHE ok F G 3 7= 1B b K/ HE P O B 42 BUIE B 3% B 41

T AR e AR AR A BUIE

=

43

=




TCNE T 300ETF2018 HE4F BE IR 45 i 2

8. 10 HEMR AR SHB R KB IE MBI 5 B oL A
T A FE AR I AR B et 01 6

8. 11 HEMRARESH R B 5 H O A
T AT GRS I AR B G 6.

8. 12 HE AWML M
8.12.1

e A AL & BT AT+ 2 UE 2 10 R AT EARBEE B ENRE S 2 L IR LA RS2 5 i or
FWE, BEREmS HIT—FENZR AT AT ER
8.12.2
ARBEGETRT A M S A 2 A R e 1 & e i B
8. 12. 3 HAZR FAh A T 5% 7= F4
AL NRmoT
=22 2R &0
1 7 ARIE S 537. 36
2 N ISCIEF5 7 B 3K 119, 365. 78
3 Mgl -
4 N el 301. 00
5 AT HR D R -
6 HoAth SR -
7 FRepiE ol H -
8 HAth -
9 &1t 120, 204. 14

8. 12. 4 JIRFFA HAL TR BRI AT B i 2 A4
T ARG ARG WIRAR R AT F B ] e 5%

8. 12. 5 AR A+ 42 BB A FE Ui 52 PR 1% Ot 1 5t BA

8.12.5. 1 RIRIEHIF AN+ B P AAAERUE Z IR 00 i i A

T A G AR IR TR A B AT 4 B 5= P AR AZ AR 3 PR AU O -

8.12.5.2 RARFURI AT FL 4% S P AAAE I8 SZ BRI i 0 B

TE AR AR R BINR 5 B2 i A48 IR AN AL T S PR 150 o

2 3271 3t 43

=




TCNE T 300ETF2018 HE4F BE IR 45 i 2

§9 HEMBFENMER

9. 1 MIRESWHFE N BEFENGEH
9.1.1 MRESWHHFFAANBEFENGH

AL

KA N&5i
FHAH | PR BUH 8 55 NP
(F) HEAE BN AN
o~ & 1230/%;\ e A i L(Jj;\ Ek. 1]
1,922 39,931.84 | 57,798, 733.00 75.31 | 18, 950, 258. 00 24. 69
9.1.2 BEENAREEMIFEATBEFFEANGH

iH FrE A () b SRR (%)

W E TR ARAT R AR A 56, 614, 142. 00 73.77

]I E IRIIE 300 225
UPID EN TR e =
LSCeEn

TE AU BB “FRARAT S B mEtes” Fnth oS I TRERAT LN B IRIE
300 ZHRIFHGIEBUESF BT I SRR G 1) “Framat” M« G amaitesl” Hu.

9.2 iR EHEESH +HEFAAN

75 ESRSPNEZY s FEGH (W) b7 BT R A )
1 FLAw 982, 100. 00 1.28
2 jt£§BEBEEZﬁ£ﬁﬁfﬂi§ 708, 499. 00 0.92
RERTEA A
3 {5175 499, 900. 00 0. 65
4 Wy s 2% 489, 903. 00 0. 64
5 FEFHF 390, 600. 00 0.51
6 PR F 371, 200. 00 0.48
7 Witk 345, 400. 00 0. 45
8 XI5 330, 700. 00 0. 43
9 =3 318, 200. 00 0. 41
10 FEPRTT 260, 233. 00 0. 34
W E TSR A
1 RAE — LR RIE 56, 614, 142. 00 73.77
300 52 5 BT AT £
ik

9.3 MIAREEEEAKN ML RIEFEEEHFHLR
T ASTE SR B BN N G AR S AR R A AT

9. 4 IARESEHAK NN B FFH A TBE & 0PSB XA EN

5iH | Rt 3 6 AU BRSO 1) (T )

o337 k43T




TCNE T 300ETF2018 HE4F BE IR 45 i 2

RNFEHPEBN G S BB SR

VAR A TR M 4 0
B NS e TN 0

§ 10 FHRESMDEHEZF)

Az fy

FEEEEAEME (2011449 H 16 HD
H L BUR AN

521, 548, 991. 00

At IR S LS

63, 948, 991. 00

A 112 4 i R A

19, 200, 000. 00

Pl AR T I G (e 473 A

6, 400, 000. 00

ARt SR AL A (B>
j\ “_» iaﬁu)

AR T YA I & Oy LS

76, 748, 991. 00

§ 11 EXREHE R

11.1 %ﬁfﬁ‘%’ﬁﬁﬁ)\ﬁ“%ﬁ(

L QL7 & OB G E T 0R & 1Y

3. QLINE BRAF IR & T UER H i 4t
;ﬁ,gm%iﬁﬁﬁéﬁﬁéﬁﬂo

. RS NS
SRR RS R R S 5,

2 CORE AP RS RE
E%Eﬁﬁiﬁ,%ﬂiﬁiﬁﬁﬁéﬁﬁéﬁﬁo

]

o0

SRANAE) F 2018 4 17 19
S A ARAEMAS) T 2018 4 1 |

%»?QM8$2HIIEEﬁ$E

4. (LRSS TR GRS RGeS FAERRE) T 20184 2 [ 13 HIE

;ﬁiﬁ,ﬁ%ﬁ%iﬁﬁﬁéﬁﬁéﬁﬂo

0

5. LI HPETA M R A TERRVIES e A FAM A %) T 2018 2 13 H|
IEREM, IR AR 95 5 932 A S AT % e e 2 |
b CORE RS EMIPRR A RIS LS I A FAK A ) T 2018 42 13
éEEﬁim,%M%%iﬁmWﬁi VR A S 2T, :
T BT 2018 4F 2 H 14 HAY, WIS NI E R 2 28 A T R 4

iﬁ#&ﬁ SR, SRS L




TCNE T 300ETF2018 HE4F BE IR 45 i 2

S EGIAT 2018 F 3 2 BAK, AR AR GO )
B G, IR BB |
 OEGIEAT 201848 3 1 2 FIAK, MIMEE LN B RS L
RGN, NI |
10 GURRER RO RS R & A A AR T 2018 4 3 A
8 FUEREA ZEH A R SO AL 0 36 S,
L BGEIAT 2018 4 3 1 20 FA M, IR A I B R S AR
SRS PR I 5, BRI S R ST 6 |
2 COBEO IS R IE R B G A ) T 2018 63 1
25 HIEVER, SR A — WA R R 1 2 S, |
I3RGAREAT 2018 6 4 11 3 F A, SR K-V B R AR RIS
TR SIS AT, 5 At SR IS G |
L GTIRR R TGRS G R A ) T 2018 % 4 A
16 FERAR, ST I LS R E 0 G0 2T f
5 GRS ORI e s FARA) T 2018 4 4 A 23 HIER
Eiﬁ,ﬁ%xﬁiﬁﬁgﬁmgﬁgﬂo f
l6 GCER RGO RS A R G & A A M) T 2018 45 4 A
26 HIESEM, DRI (0 G f
| 11%@%@A?2M8$5H55ﬁ%,%%@E%ﬁi%ﬁ%%@%&4iﬁ#@ﬁ#é
BV VR 30 RUORTIES R ILTRRM 60 RO ESS A ik
G, O LA L G |
IS EREEAT 201845 A 5 FA, MIMAKENTIFE ST S, I
TR TEIE S T, BIE R R AT LA G 2. :
IO EGEAT 2018 45 H 5 FA, SNSRI AR S T 44 e
IEGA, HECE R T LRI I, :
0 ESIEAT 201845 A 5 FAH, MR LN T AR 2
B, S LA
DL EREAT 2018 5 1 17 HAR, SRR R T
Eﬁ%@ﬁ%ﬁﬁﬁﬁﬁﬁ@ﬁ%ﬁﬁgimg SR, R TR IS ,
. GORER R PEO RARIE R AE (L) S A A |

26 351 F: 43 ;U

H

0



TCNE T 300ETF2018 HE4F BE IR 45 i 2

? 2018 4F 5 H 23 HIER/ER, WL Rz EmEes ., |
B EGEEAT 201845 /1 20 HAK, WEARENICE 6 AERIENIPRES
SR YR A R L B A TSR G DU B EUC R TS
RS DR NN AR RS b TR I 44 R T O A T 240
VG U R IR A AR G LS AR BB R |
R R S e TR AR A T R e S 5T, 11y
I S BT AL VAT T 1 |
: 24, QUIRNE UARGR SR FRGR G BNIER R R SR & G RIAMAE) T 2018 46 H 21 EI
EEﬁiﬁ,%%%iﬁﬁﬁﬁmﬁﬁﬁﬂo :
o5 GLVRE 3 ARSI SRR A L RS (LOF) T AR
) T 01847 H 5 HIERAEN, XHH LS (a5,

26 MGERAT 2018 4T H 7 HAW, MR R L I A AR
ERAESHE SRR, B TH I S S 258, |
T EGWIAT 2018 4 7 7 HA, MBS A S R
(LOR) MIESLET, MR B AR, f
| AT 2018 T F T HAK, BRI, BRI A I 3
G (AR B R B AR B S (LOP) MBS, I
mss. |
20 MGEMAT 2018 48 F 4 FA%, SRR LRIV AR O T
S (LOF) . IO R R R MR 208, RO R L

4.

Se

28. %t

e

S0 EGIPEAT 201848 1 4 F AR, BRI R E R IR
R R T ST RIS R R ARSI R,
R i :
 BLIEGWIAT 2018 4 8 A 4 FIA, R A TR R PO
TSR, SRR R LR f
S EWMAT 2018 8 4 [AK, B AR A IR
SERMIEGLE, WAL RIS, SR .
BT 20088 4 HAH, BRI AR S
SV IV KR WP RO RS 0L o I 68, ot B

2636 T 3 43 7L



TCNE T 300ETF2018 HE4F BE IR 45 i 2

B RWEAT 201848 A 4 FA%, B kAR R R A
LSRG AT, AN AR LR O G 50 |
35. HEHENT 2018 8 A 4 HAT, MR EAFRLILRE E%f%ﬁx@/\ﬁ“ﬁ#;
SRR, R AT . f
e HEGTEAT 2018 48 3 8 HA%, MIEIFEA MR 30 KA ES
R, Sl R . f
37. QL& BT 25 1 R S AN I B e & A A A S) T 2018 48 1 8 EliEé
SRR, XU R e SRR S 03 7. |
S BGEMAT 2018 4 8 /1 23 HAM, ML MCEE SRR
AR IO ST R R AR SR 0, SRR
R Eik i :
39, GLIREBRI IR S IR RS e A A ) T 2018
97 21 FERAER, RSG50 f
A0 IR TR TR AR R ST A AR T 2018 459 A 21 EI
TR, S S A AT S 4 L T L S e 0 |

AL AT 2018 4E 9 A 29 HA, iE%%«I?ZSE%%?E%ESXX%M%#@EE#&Z%E

TR E R EITHOR A RES UL SIS A, SHMAEE . B+
éﬁ%@tﬁﬁéo :
; z%@%@k?zms$9ﬂ29aﬁ%,%%ﬁ%%i%m%%iiﬂ%%ﬁﬂﬁ#@é
SRS D E SR NP MR RS RVE G I E SRS IS B
VR SMBEB, SHNRAE IR b, |
43 CEET S RGO R G e A A RUA ) T 2018 45 10 A 23 HI
ERAER, MR e Mt S5, |
A ERESEEAT 2018 £ 11 A 17 HA, %ﬂn%ﬁ'&iﬁﬁ%ﬂ&ﬂ:iﬁ%ﬂﬂfﬁ#@ﬁ#&E
VG IR R PR L R I R, R R L
Ry |
5 MR AT 2018 4 11 A 17 F A, B AR L IR A A TP
TV A R MRS B R R & LR B R B A
R, BRI RMET LS, '

BB 37T F 43 ;U

AN
/|

S



TCNE T 300ETF2018 HE4F BE IR 45 i 2

thirt
&
3
i
>~
_H
il
;ﬂ
%
$
=
M

ofF
HF
;.{
?ii
%
™
%
B}

A
R
MRk
m
tm
3
p=td

Eﬁﬁﬂm#%%%$Mﬁﬁ%ﬁ,aa%x%iﬁmwﬁf Y :
i AT, (LIS 2 mﬁ%%%mMnﬂﬁ#&&ﬁ%ﬁ%AHEW&%%?mmﬁnzﬁﬂ
I, EE I R :
4 RO  ER B A R M) T 2018 45 12 F 13 FLIEUE A |
R AR S |
o GO A ARSI S A R AR T 2018 7 12 1 21 HER
U BRI R LM E R S . |
: 50. (VLR & FE R e i 2 BRI i R e e B AR A ) T 2018 4F 12 A 24 HIE
M, BRSO R G ;
 SLIEREFEAT 201845 12 1 26 HAM, MMEIZEH L AOICHE sl PO LR
B SIIEG AT, 5 Sk AP |
52 GUVREIEEE R 2030 SAEFFAMTRATIE SIS (FOD) b ATFIAMAS))
T 2018 4F 12 H 27 HIERAAL BRI AEERIE G o, :
SIRGARE AT 2018 4 12 1 20 A, (R ATHIEIC R SIS
Eﬂﬁ#&%%ﬁ%%ﬁ%ﬂ,%%&@M%iﬁ@%ﬁ%%ﬁ%ﬂ,5%¢ﬁ%iﬁﬁﬁﬂ@
e |
L GERAT 2018 4 12 F 20 F A, MISHBUREA NI S S MR A
RIS IR, RTS8,

S AR ST AR T IS 1R A AR,

AAREIAN, RARAREI A 7408 Bk aia B 55 R
AIREIAN, W RASEEFE LSS IR

AT G ISR KA AL

% 38 U 3t 43

=il



TCNE T 300ETF2018 HE4F BE IR 45 i 2

1.5 AT w it mEg R

ORI TS T Rk i AM)EﬁﬁééﬂiﬂE(mn$9ﬁl6E)iﬁ
;ﬁﬁﬁﬁﬁy%ﬁ%ﬁﬁﬁ%ﬁoﬁﬁ%%W&ﬁ%ﬁ%%ﬁ%ﬁ%k%ﬁ%ﬁﬁ%o

AR AR KRGS BN R BN G AR A B 1155 . .
AR A, ﬁﬁé%EAMEEﬂK%H&Eﬁ%m%%ﬁk%%x%ﬁﬁﬁw#H

11. 7 &M AR A TR 5 EITHIA R ER

11.7. 1 ZE& MR A TR 5B TIRER T XMAE S AHER
SRt ARG

e IS SCA 15 v AR <
N it 24 3
s | o | e | & | an
prastlinlaar] BRI
il
RITIES 2 22,570, 031. 54 100. 00% 20,568.23 | 100.00% | -
AR [ bR 1 - - - - _
RAGIES 2 - - - - -
RFRIUESF 1 - - - N
RIS 1 - - - - -
TR IES 1 - B - N
IR 2 - - - -1 -
EEIET 2 - - - - -
[E 4 1 - - - - -
[ 5 I 25 2 - - - - -
EIBIE S 1 - - - o
(EESTE 2 - - - I
IR 2 - - - - -
EPIES 1 - - - - -
BEHIIE 7 1 - - - - N
FORIE S 2 - - - - -

2H 39 71 3t 43

=




TCNE T 300ETF2018 HE4F BE IR 45 i 2

RS 1 - - - o
i fRIE 25 2 - - - o
3 RE

% 1 _ _ _ |
KPR 2 - - - - -
fFIKIES 1 - - - - -
PolliEgE 1 - - - - -
LIRS 1 - - - - -
A 2 - - - - -
TR IE SR 1 - - - -1 -
R 1 - - - - -
HEIESR 1 - - - I
KIiET> 2 - - - -l -
KL% L - - - - -
VLIS 1 - - - - -
T URAL R el i B — JR R A B BT AT ISR . BUIESE A2 5 & v SUAHZ SR R & it
TR IR AL S 4 o

11. 7. 2 BREMAUESF A F A 5B ot 7 HAESF B E R

SRRA: AR

522 5 5127 B IE5E 5 BUIEAE 5)
pos| (T
R &E | AR | A s AT 4 8 o
gl R AU FSE S
B ) L A5
RITUES 281,515.37  100. 00% - -
H R [ e - - - _
FAbiES - - - -
RIS - - - -
FRIAES - - - _
7 RAES - - - -
EpEanie s - - - -
[H 4 iF - - - -

=il

43

=il




TCNE T 300ETF2018 HE4F BE IR 45 i 2

[H 2 H % - - - - - -

[ LS - - - - - -

IS - - - : - -

AR - - - - - -

ERIES - - - - - -

LTS - : : : - -

BRI - - 3 : - -

RIS - - - - - -

TR - - - - - -

Fiis BRAIEZ7 - - - - - -

PR
IEZF

KR
s

kIS f - - - - f

Sl - : . . : -

BT %5 - : : : - -
th 4 A - - - - - -
RIS - : : : : -
P - : - - - -
(% - : : : : -
KIS - : : : : -

KAT % - - - - - -

ILHHIES - : : : : -

1L R B In s B ERIRE P -

(1) Hee 22552 5 Ik AR A B 70 B TAR I Bt Fe il g — on g, Pl A
(2) 225 B Be R H b A2 44 BRI 2 B SR e A 77 7 IR 55 B PN F2 i 2 5 e ) o i L
.

(3) BB FCEARIE V7 I 25 R E A H 52 5 oo Fotbfl. b 12 08 B4 H 275 1o
SEAR ARG Bon I Be B, JRAESR G5 SR TR S e HE 4% K RIS 5 2 B B itk B
BATIREE, ERBNZSENDEAGLEHE, RGNS RITh iR A B AL B
30%.

(4) FRPEELRE G RILAE KEoB VP 500, AF 938N B ez 7 58 2 T AR -

(5) EEAL I 2 5 BT AL S R E 28 5y BT A B 70 Al 00 RS BT T BT ok s, $008 U M o
.

41T 3 43 T




TCNE T 300ETF2018 HE4F BE IR 45 i 2

(6) FRACE AT R E N T8 A S — DN TAEH 5E i EHIF RS RITheE 16 F 20—
H ek

(T EERNE e 5y B Te iy e BRI AL 5y BoeiadT 9 A A R B T, g v N A7 e b B e i
2.

(8) #ZM CRTREEEH AR M RS ety RETERAD ME, F—EEHAR T
EAE A —FEE AT R T LA R — 22 5 B it AT 52 5 o

2 R I AR HIRIE SR 22 7] 58 5 BT A B A% DL -

AFE AR WINIRH 3 FAEZF AR 0 3 DA H Tt RIS (BRI, e (BX
FTeIe). PMEIESE (RACHTEIT) .

§ 12 MR R E RKNEMBERGER
12. 1 R & WP BB H A E S A L FIX B BT 205891550

I R 2 e A (L A IR e
AL
S
o e fli )
BEERA | | i | oy e U
o | o | i i TRl &
(%)
20%1]
iy ) [X
e
T P B
T ??gg
B IRIE 300 A2 5 1 0018 4 19 50, 214, 142. 00} 9, 600, 000. 00| 3, 200, 000. 00| 56, 614, 142.00] 73.77
TR SR N
VI B
R

Lo 7 NK S BB RS

A GO RGN, DRSBTS 8 LR, HAE AT ARSI 8
AT R RPN ] Bl A BORIE AL

2+ FEE IR/ T B R

FEA SE Oy B L 5 RO L B SR R B Bl T e S 03k S MRS AL/ D, ik Rp s R a4 T BT I — 5 PRI A
A E B NR RSB R 5T, PATHIRI BN, 15 SELB Hbw.

3. HRATA I HE G A R XU

FEA S LE BB i A B SR TR e B R, AT RE 3 B L [l Ja A g B P IR IR 5000 5 7C, i
M) R G AR G R E . Fefua (75 (el s Kbk &)

12. 2 B R E R BRI HAAEEGFR

5 4200 3t 43




TCNE T 300ETF2018 HE4F BE IR 45 i 2

CHERSEHEBR A RAA
2019 #£ 03 A 26 H

%43 W

H
o~
<
=



	§1 重要提示
	1.1 重要提示

	§2 基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式

	§3 主要财务指标、基金净值表现及利润分配情况
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	3.3 过去三年基金的利润分配情况

	§4 管理人报告
	4.1 基金管理人及基金经理情况
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人内部有关本基金的监察稽核工作情况
	4.7 管理人对报告期内基金估值程序等事项的说明
	4.8 管理人对报告期内基金利润分配情况的说明
	4.9 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	§5 托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见

	§6 审计报告
	§7 年度财务报表
	7.1 资产负债表
	7.2 利润表
	7.3 所有者权益（基金净值）变动表
	7.4 报表附注

	§8 投资组合报告
	8.1 期末基金资产组合情况
	8.2 报告期末按行业分类的股票投资组合
	8.3 期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	8.4 报告期内股票投资组合的重大变动
	8.5 期末按债券品种分类的债券投资组合
	8.6 期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	8.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	8.8 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	8.9 期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	8.10 报告期末本基金投资的股指期货交易情况说明
	8.11 报告期末本基金投资的国债期货交易情况说明
	8.12 投资组合报告附注

	§9 基金份额持有人信息
	9.1 期末基金份额持有人户数及持有人结构
	9.2 期末上市基金前十名持有人
	9.3 期末基金管理人的从业人员持有本基金的情况
	9.4 期末基金管理人的从业人员持有本开放式基金份额总量区间情况

	§10 开放式基金份额变动
	§11 重大事件揭示
	11.1 基金份额持有人大会决议
	11.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	11.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	11.4 基金投资策略的改变
	11.5 为基金进行审计的会计师事务所情况
	11.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	11.7 基金租用证券公司交易单元的有关情况

	§12 影响投资者决策的其他重要信息
	12.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	12.2 影响投资者决策的其他重要信息




