LR IIR 300 32 5 B I sa 3
IEFRRECHRES
2018 FHEF IR G HE
2018 4£ 12 A 31 H

HEEHEN: EESEHARAF
BEFEEN: TETREHRAT RO AR A
WEEHHM: —O—UE=H =1+ H



HE R 300 22 5 BIT TR HOIE T3 3 BT 5 IR 6 2018 44 P i 75 4l 22

8 EERR

REEMANEF S, EFRRIEARS iR AFAEREICHE. RSVERRIR R Ry, Jf
XA A SRRV RN S8 B RAR A ) SO R ST . AR E EA =0 B Bl
MEFZFFE, SFHERKEK.

FEIEE NP ETRRITR O AR AAREAESSFRME, T 2019 43 JJ 22 HEK T AHH)
B SRR SHERDL FUE AT, WS atHRs . RRAAIMESAR, RIEEZAE
AL REBC G, R SRR IR Bl B RT3 .

ARG E I 2018 4F 1 H 31 HTHIEK) (BEESEMARA R K TEITHEE ) 300 225
RUOFRAERBUE S R B G B SRS A R A E) K CGRTHE R 300 325 B ERE0E
TG IR GRS N C RIS MBI AT ), AHEH 2018 45 2 H 2 HiEHg N C KHEE M
WHI o

FE IR LLSEEH SRR 51 10 S5 A BRAE I BE G 58 7, EANVRIER: B — & & .

FEG I A BT ARR AR R BT R, S0 7E 1 3t R ST A 4 ] 152 A
SEEE IR LS SN 18

ARG S R EH T, WRAGE TR ST ST Rk E SO AAREEH A T T
TR B R LR TR, TR BT R L

AAREWIE 2018 4 1 H 1 HgZ 12 H 31 H ik

AR AR LA AR AR 1B, SRR E AT RN A, N B AR AR A 1E .



YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

2.1 HEFAREMN

& EeMHN

HE 2 HEE PR 300 28 5 P TF A O T 4% 0F IR
HE 4 TR PR 300ETF BE%

e L] 000051

Y (N L) BT

F&a AR H 2009 £ 7 H 10 H

St IN e B AT IR A

BEEFEEN Hh [ TR ERAT Bt A BR A 7]

T AR 4 3 00 0 12,831,655,945.76 17

Ko B IR LA A 5E

NEORFEE MRS FR PR 300ETF Bz A HE B PR 300ETF Bf% C
NGRS AR N E 000051 005658
gﬁﬁ%FE%ﬁ%ﬁmﬁﬁg 11,852,230,521.62 3¢ 979,425,424.14 1}

2.2 B kUi

BB H AR

RATRBA B T, BSRIIPR IR B A RS, 3R SR 148 H0lk
it AR ALK [543 24 F) LA AL 2

A < T B A 5y Pt S S A B (el ) 05 U B T H AR ETF (R4 3
AR BB F A B el A B it i DL, AR el 255 H AR ETF (M3Rsh1E
Pri iR . SRR B B B S R R 08T, B A S AT M A
TR, EUIREAAR TR AL e T DUl SE AR R BN 6 R ER B
PREJIREL . FEEIETERES S HiR ETF EEG DA 5 A . T8 (a2 [a]
FIER], DU RISt

b £ H B i

AFE G NV LB FEUE YR 300 FREUIN 25 K >05% + 1% (RN A%,
PR S d2 TR B D

PUBSEYAL 2 4 AR

AR T RS, NESEE R TRGEE. firke 5 Rmig

%(ﬂ%o

2.3 BGEHAMIESIEE A

it H REEFHEAN EEFEEN

B G IS E A RAF ] TR ERAT A A PR A
N | A A LI
(SN m—

. B F LI 400-818-6666 010-66105799

Ui UN : :

CERIF] service@ChinaAMC.com custody@ichc.com.cn

5P RS B 400-818-6666 95588
f& 3. 010-63136700 010-66105798

2.4 fEEPERTT

I S A AR T I SCR A BN LI

o o -

www.ChinaAMC.com

2




YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

e |

R BN SIE AL

8 TEUSER. EeERILFESEBER

3.1 FESTHEEEAI & Fabn

ERURLL: NIRRT

2018 4 2017 4 2016 4F
HAT .
Zi.l.l 1A IE LG
AR | e ypoR 300ETF | EEOPUR | EEPVRS00ETF | ¥R | SRELPVR S00ETF | EHIYR
7 B A 300ETF B4 C BB A 300ETF B A 300ETF &4 C
Begz: C
AW
SzOBL U | 1,420,621,213.38 | 107,449,141.85 469,198,610.83 - 174,314,147.27 -
fa
A A
i -2,786,369,824.79 | -141,651,659.20 | 2,160,821,024.69 - | -885,002,189.94 -
B
¥R 4
N -0.2874 -0.2516 0.2391 - -0.0892 -
fr A
WA
A H#7 in
B F 1
-24.55% -23.12% 20.25% - -8.73% -
R TER ]
HEES
A
& U B
i -22.60% -26.93% 22.62% - -7.98% -
% (H 1
Kx
2018 2017 2016
3.1.2 HiRk i i*@gmr A
N . X . . X P/abiN . X S
HAEAFE R R 300ETF B 1R 300ETF[HE K 1A 300ETF HX CHEE VYR 300ETFEY — EE IR
~ . X N 300ETF HX N o
I A Btz C A b C A 300ETF Btfz C
I N |
fit 4y i 87,298,626.58 4,001,500.64 | 2,527,221,981.18 - 591,072,535.32 -
F) ]
I N |
fit 4> i
40 0.0074 0.0041 0.2915 - 0.0612 -
LN
R
o W 11,939,529,148.20 | 983,426,924.78 | 11,277,675,745.64 - | 10,254,097,362.69 .
S 2y

3




YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

I

W oK

& A A 1.007 1.004 1.301 - 1.061 -
I

2018 A 2017 A 2016 K
3.1.3 it %E‘]F
s %EYF@ 300ETF %E‘/F‘&E %E‘/Fﬁﬁ 300ETF ® %E‘/F‘/% 300ETF %E‘/ﬂ%
ek A 300ETF 4% C Bekz A 300ETF iz A 300ETF It C
Bd% C

i & 0

fg i; l 0.70% -26.93% 30.10% - 6.10% -
K&

H: OFrR IS SRR AN IR NGB 5 54 &2 A, TS JE SE PR & /K
BURT PR 557

QA LI R IR R G AR RN . $BIaR . HAlN ONE A Se 2R sh e kR

FHOR TR R IR, AR A0 2 S s n B A 2 so (B A8 3 Ui s

IIA T 73 B 9 A 53 7 4 53 vh R 20 BE AR 5 AR 7 BE A rh LS AR 20 R SR AL
@OMRYE (RTHRE YR 300 58 5 BT I IR EBOE S5 5 2 SRR G0N C 285 SR 2Rl 1)

N, AKGH 2018 £ 2 2 HEBEIN C REE G HEEM .

3.2 FEERI

3.2.1 He MBI R L 5 R ST Bk i i ot 24 1 PR

HF PR 300ETF HdE A

AT Y 4 L 15
N ety | IR gy | AHECE
i B K KR bEE - HRHZER | O—6 | @—®@
@ - 0
E=AH -11.82% 1.54% -11.58% 1.56% -0.24% | -0.02%
NN A -12.51% 1.42% -13.03% 1.42% 0.52% 0.00%
o4 -22.60% 1.27% -23.04% 1.27% 0.44% 0.00%
it =R -12.66% 1.11% -15.34% 1.12% 2.68% -0.01%
ok fHAE 43.24% 1.46% 32.75% 1.46% 10.49% | 0.00%
HeEREAL
iggiﬁ 0.70% 1.41% -1.31% 1.44% 2.01% -0.03%
X 7
B PR 300ETF BEFE C:
AR gE A L
N ety | IO e | WITHALE
Bt KD KR hrUE % T HRHZER | O—6 | @—®@
@) HEZEZ®
TE=4H -11.85% 1.55% -11.58% 1.56% -0.27% -0.01%




HE R 300 22 5 BIT TR HOIE T3 3 BT 5 IR 6 2018 44 P i 75 4l 22

TESNNH -12.62% 1.41% -13.03% 1.42% 0.41% -0.01%
HIEEAFAE
N -26.93% 1.31% -26.73% 1.31% -0.20% 0.00%
W E S

3.2.2 A& & R AR ORI S0 B B THE R K R AR S [ L [R5 P R HE i o A< A2 3 1 EE AL

HEEIPR 300 A2 5 B I Fa BOiE F 4% T R S R L 4
T RTHAE I KR 5\ @t L AR R R 10 7 s e A T
(2009 4% 7 H 10 F % 2018 4F 12 A 31 H)

HEE PR 300ETF BERE A

75.00%

50.00%

25.00%

0.00%

-25.00%

-50.00%
2009-7-10 2011-1-10 2012-7-10 2014-1-10 2015-7-10 2017-1-10 2018-7-10

— L FIFIRS00ETFERELA —— HFHEEREREE

PR 300ETF BERE C



HE R 300 22 5 BIT TR HOIE T3 3 BT 5 IR 6 2018 44 P i 75 4l 22

75.00%

50.00%

25.00%

0.00%

-25.00% }

-50.00%
2018-2-5  2018-4-5 2018-6-5 2018-8-5  2018-10-5  2018-12-5

—EEFROETFRREC  — IR RE AR EE

d: OWRAE CRTHEE IR 300 52 5 BT AT BOE SR 5 5E e G R AL &3 N C RIS M Bk
A AY, A4 H 2018 452 A 2 Hin C RS HH.
22018 4 2 H 2 HAEE K 300ETF Bidz C RESMHEFUNE .
3.2.3 & FAFRE G RFEIFEIG KA K H 5 [F L St L B U R R 1 LR
HEELYFR 300 A2 5 BT iR BOIE 5 $  HE  eeiE 4
S SR K R R IS RIS v 08 20 2R 1 % L
e E PR 300ETF B A

45.00% |

30.00% |

15.00% |

0.00% |

—15.00% [

—30.00% *

20145 20155 20165 20174 20184

DEEFFEETFEEZL BUISEEZEREE

6



HE R 300 22 5 BIT TR HOIE T3 3 BT 5 IR 6 2018 44 P i 75 4l 22

LB PR 300ETF BERE C

60. 00%

45.00%

30.00%

15.00%

0.00%

-15.00%

-30.00%
2018%F
| DE£EPF0ETFESEc BULBEEGSEREE |

T MRYE T HEEY IR 300 52 5 BT TR AR BOIE S #5258 Rk 48 0 C 2R3 S @i n
M), AHeeH 2018 4 2 H 2 HEHEIN C FIEL M ARl
3.3 Ik =R G RIRE B

AR He it 2K = TE AN 73 PO S T

4.1 FEEEHNNKIESEEIHI
411 FEE PN S B S 2

RIS E AR AR KL T 1998 4 4 H 9 H, &% 1 E ik Ms 2l sor i i B R 44
HAFZ —. AFMMEEIS, Edhnt. B WYL SRER. mMat. il TONRESRE A
", EFHE YL BBRE T AR A EZEMEEERESEEAN, BV ESESEEA
B A QDI FE G BN BN E R ETF RN S e Hp kil ETF RN HHtA
WHEFBREGHAESEHA ., BMEAFREREEGREE AR 5 ZMAKE E TR %
AL A SRS AT AT FOF ESEA . HitAEFZARESESIA, KER
FURFFEEN R SRREHA, FET AR EH RQFINFESE I . HHHEE 21 % 4

) ZRESEHARZ .



HE R 300 22 5 BIT TR HOIE T3 3 BT 5 IR 6 2018 44 P i 75 4l 22

EH G RN ETF BE RS MR KW ESEHAF L —, £ ETF B IR T
FEMZLLK, HE N EMERE FUE S0ETF, #E ) 300ETF. HEEA ETF. R EEEL
ETF. %% MSCI ' [H A [ Prill ETF. e /M ETF, %% JiilE 500ETF. = Gk ETF.
RS HO AR ETF. R BSR4 ETF, HEH % ETF. RE &R ETF. HE 2 ETF. H£HE R
LT ETF MEE 3-5 Erhm e nl R 5 I 6 ETF 25, WP T B S0 36 8. RAis B
NI, AL ATAREL A BTTIAIREL AT IREL. (5 AR B RO e R 7
%.

O3 )RR 4 O 1 E s VP LRI ARUR (1 2 00T, 72 (P EESSR) PR S, AR
ARerh E B Gl 20 AR SR TTRR A W ORI B B T A AR HE A AR R, N AR E R A
“2017 FEF BB G TS 4545, R E 2 AR k2017 S BRI B &R 547k 5 .
1E CUEZRES R PRGN, BN B AR R A A AR B AR A SRR = AR R R R A X i 2 I B
&G, BE R R SRR BRI G R B SRR, SRR B R G 3R 2017
PR G RIS T . 7E CRIBIESRR) 2817 (1) 2018 vh [E FE b o B 28 1 o Jm B 4
WALVEIE T, AR RIRA SIS 20 A G A8 TOP B AR KY, JH FHEE IR 300ETF 3R
TR I S TR RO & (D, #EE LI S0ETF 283855+ T m & & e Bt &3 (=4,

TR P RS T7IH, 2018 47, HEIEGARLELIZ P F RN T, 83708 A R (R AR
SRS (1) HREESM EZ 56 ERNENE, NE ) IREE RN ESZ S A (2) S
585 R BEAE EIOW 55 SE @RI T RE, O H % 7 S T RAE By AR DL, AR T P R
(3) XTELFREM S ML NN AT A H TR, FEBH T AN — 1Rk, L3008 00 5 4 . w3
(4) S5rpJgaRAT . AT KIDHRAT . JREIER SR SR SN AR, k- 4t s 2 B RiE,
(5) RV KHERSE I N, “EEIES 20 FFERL, BEIES T DA, Wi FK 53] R
BRELRE . “KHTMBRIR S 53530, % PR A2 R i 0t 3 08 RIS RS o

H
253

PN

412 BHEea (WESLHND MIES LB RE A
EAREGHFESH B |
W4, s ) W ‘Ei%ﬂ B
EIREEE | BEEH
i+, 2000 4 4 H AR
EEHARAT, HAERH
AIEEIES RREIMGTE, R
skaLgg | 4. FEHE | 2009-07-10 - 18 4 MWEIRAH, FIFREIET S
27 LD G (E A SN 'y
PR R AT (2013 4 3
H 28 H% 2016 4£ 3 H 28 H




YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

TR | 1A AE 5 BTG ER
QTR A o e e
(2012 = 8 A 9 H=Z 2017
fF 11 H 10 HIED. MSCI
W E A A5 B G ER 2
ERREEEEESES M
(2015 4 2 H 12 H% 2017
fE 11 A 10 HEIED . R E )
WS E AR AL 5 BF I R 2
UEFF R R IR R R S i 4
2P (20154 1 A 13 HE
2017 4F 11 H 10 H#AMRED.
8 A4 22 5y B TR EOIE S5
AR S e S S s
(2012 4£ 8 A 21 H % 2017
£ 11 H 10 HIED. MSCI
T A A5 B G EE 2L
Pl g Sl i e 5y
2P (2015 42 H 12 H&
2017 4F 11 H 10 H#AMRED.
SR P s IE e AR AL 5 BT R
RIBRE R R R SR ES
FE (2014 & 12 A 23 HE
2017 4 11 H 10 H#AE)H%

AR E

2 S AtE S
o, MER
% et 20

#

2017-04-17

10 4

PAP B2 S DN S22 = ]
T MR E RS EH AR
N E TR JE = i A B
HERTE MO ILR, okt
& A IR A A e B B
Reo Mo, F2LERE
FEHEARAR RS,
2016 4 11 AR 4
EHARAFA.

T OLBERH . B H IR A S B SRR AT % H R
QUEFF M SCEMATIE oy GIEFRA ML R BER B B INED HIARIE
4.2 FHN IR WA AR S FE SO0

7 3]
SIBEEEING) . GEFRERES

W, AEESEHENRESY (e NI IESR 55 5
(CELVNCIAS S )4

TR EN R 1R FEIL) SFRAE A
VU BRI FH e B 77, AR P AR R KU R b, RS A A NSRRI, A
WA AR AT .

FEE0

EH

o

BRI, (FEeET

EEN (DT HFRIETF B2

TR

SN
A, REWEEN . BT LeEmAmR




HE R 300 22 5 BIT TR HOIE T3 3 BT 5 IR 6 2018 44 P i 75 4l 22

4.3 FHE NSRS W9 A3 5 1 0L 1 2 T A
4.3.1 0N VAZ Gy il BENMZE A 75 25

AEEGEHNRYE GERRBIESE AT AL H R SR SEMEE T (EEHEE
B A PR A A28 5 I ) o 2 mL AL A | B TR SR AR R, IR AT B 4 IO FR 5 1 P s
FE I TAERIRE . AR AR FBARIIE AP 5 RS, R, @i s, $E I AfE
PR RARAUE N2 T i RE AN A B
4.3.2 AFAE 5 I BRI BT 15

ARIEEGEIN— T A PR N EE a5 ™A 10 AR L ] AR
I RGN AT RAE & AT PRS2 5 AP HAT . REIN, ARIEESE A AEHAT T GF
FUHREEHAT AT GHERIEL) M CEERSEHGRATATPZSHE) FE.

AREEGE N BT G NEN E WA R R A S, EARNEG T (1 HA. 3 HAN.
5 HWD MASEZFINZE SN ZHAT T EBUINT, KRR A TAE 5 I 58 BB
4.3.3 A GAT AL I

Wt N R K IATE G AFAE R H DT A -

WA N, RIS ATE S 2 5 T A FFSEM ) H IR 18138 55 A 5/ 1) B 22 by i R i i E
%24 H R AC 2 59%[H 1 o
4.4 IR )N WP B 4 B S AL SRR DL B
4.4.1 A SN L 4 F T SRME RS AR 0T

ARIEGEREERIAR TR O IR 300 FEEL, MSTEEMEYIR 300 FEEI A #>05% 1% (FRAEIR
I, VRIS RARIIEHTRD . PR 300 FRECHYA A BRI W ELF . HARFEMER 300
RIS, T 2005 4 4 5 8 HIERRA, LAZRERBOFIR A BRTTEARI . IR 300 a4
P R R A SR AR R AR A AR G 1 5 8 SR 32 B 52 By T % Sz kg e I e T £ 7 R T H
i ETF CHRELYR 300 22 5 RIFMGIR BOIE S B 5 ) (A, AT S &5 HiR. A4t
A LB SN AR 48 BB R B R 4

2018 4, [EEr7 M, RFRGUFAMAELET A, HAREFEEZETY K, SREFHKFE
SRR, SR KRBTSRI SRR KR N SRR SR il E X
AT RIZATHANSRMA S BRELRCIE, ERSERRATH. SREKI R 15
T WIS AR TS, R R BRI, 6 S EUR = 4R Rt —
AR T SRS, FEE R TR T RS BT R R A THARZ T

ARAERI SN A BT R, G 5 KRS SREAER ETF RouTHE BEARSNRAAT I A% s A
10



HE R 300 22 5 BIT TR HOIE T3 3 BT 5 IR 6 2018 44 P i 75 4l 22

T SRIEEIAWE, SERTRE TS ABRAERKER . EHREERMENIEET,
HEZPHEAT S T SRR R, Ut K R BT H bR LI, AR R
e LA K 6.6%, SEBL T 6.5%7C A4 UK H bR W As) ik — D ne, TP 4 DK it R
TERSEINR 3 Pl AR, RB AT EUE K I DTk gk S48 T SR KRR =, #i8)
RENATE R 7% ).

W7, A BRI RELTRG R b, T8 iRE N k. 1 FE, gt
WA L T RIZE S, A BRBUE RN 2 R, ZANEEEREN, A RiTgESAIE, TR
EUEAWBIBFEES, ABRIERPIN MSCIHN TR, (AIFREESETIHEA: 3FE, A
AR E AR SRR G AR, P RSCRESE AR, A RGN MSCI FR B LI 5 % 5% 4 B, 2L
FRIATH RGBS R MW A BISEOR A S, =B HERS, i gRRTES,
RS ILEUR

BE RIS IE T, WAEMIN, ARSI IREAR TR B b, A BRI H
Ve R4 A
4.4.2 5 WA B L SR I

A 2018 4F 12 A 31 H, #E A 300ETF % A raiiif{E A 1.007 7o, AR & I B
K% 4-22.60%, 7MY 250 AL AE RS K %:-23.04%, HE I 300ETF Bef A A 15 1 ER B i B9 &
N 0.44%; MR R 300ETF BcE: C M aUFE A 1.004 76, AR G BUREIY K% N-26.93%, [
HANL 5% LB e 1 1K 5-26.73%, B IR 300ETF 4% C 45 R I 25 3 M-0.20% . 5 k&5 L
FEE 7= A B 1 R O R B A HOW ISR SR . SRS MR L F e B [ A A R 2
4.5 EHNXNFEWETE SR ATV E S 16 2 e

J&EE 2019 4R, AXERZVF AT SUHINI ) 22 2 XK F T 52 B iR A M 45 ARk LA H SRt it 44
AT BRI, BRSSO BRI BT R e BT i e R 2, B S
T BT VR 2 TR MG K A T, 5% [ B RR G5 SRR EEAH & 1 S S 505 2 A U &
A 9 IO SBORI ) E T SEMA A ELATY s A R BRI E— BB, Lyl SRR B i,  2400F
WO . EA T, SRR ERIMEIEEE NG g, E A AT E AR, R
BUR R T W BOREA i, X 58 B SRR i s ma =28 T — e AR I, (E7E 0 ) G Al e A A %
LA K 5 E R 5 7 JE L RIERT, ThE SR R AR K.

ARFEEANG SR B G & TR BEoR, 7E BB IRERAR PR H ) Rt b, B AR D 8 A

BRGNS — RS — G, RS S BT EEEHERA AN

EAERBR PR g A, MEalE, #HRE, BRSO arA NSRRI, RUEm
11

F

o



HE R 300 22 5 BIT TR HOIE T3 3 BT 5 IR 6 2018 44 P i 75 4l 22

EES
4.6 BN B KA & IS SR TAR SO

AN, FEEEEANRFEIEGIE R, KRR MR SE T £50E ) m, &
AR SRR T B E RN iR A B e VB BT e R SR AT R, R
IR MR EOR, R AR SEE I ARAWIEE NRHIRERE I, HilE 7R Rk ¥
Bife BRI B PG R RAFE BRI, SRR R BUE BRI RS 2 U, 29T 1
BOREIE LB, Wil 7 E B AR AR DB ORI B 55 AR BN E R, HSE N
WA T MR RIHE BAL 5 55 B ri MV (2SS AT A A VAR, RS R, A
Wi Tt TR S RSE RN, AT Frh S U B, X5 B S A 50, N %3
S EACHEAIRL, IR EATOVE L, BV IRS  AERSE BT I, A R SRR 4 S
BRES, RECEATHNG . Frh s S5 = BUTAE, fEfrsxt 0 SR is Rt AT B
I, hnsmxs S gim s PR A 2, S A A omi] S E B, BRI Ak s I E T e . A2
SRR, ~FDEIRAE WIT 2 A SAE R, XHB R, IBEWHTT . ZHIAT. e
B B EBOREE RS R A AT B R, ek AR SS S, RERE .

REIN, AR GE E TS B I S RARISE A e . AT G B K k22 DLXU RS2 1]y
Beols, BEFFEEGO AU A AR UM BN, 2 v i S RE A% AR IR AR Rk, D) s Rt &
Za. aiafk.

4.7 B HE NI A 2 e A R R P S S T 5

MRAE T ERE M S RE LI S B RLE, AREGE BN NMER . S BEAT I S Ab A A
T € 7R EAD BT E T LSS E BRI B, AL TAMER A, A TSR (Y
FRG, WA BER RGN IR S LS ARG N B A3 S B R A A (8 R )
LR, R HAEREEE EAE SR REEAS . 2 THITEE 55 DT e Al (e 1 3 3 30t
SR E R AR 0.25% LA B3 BRI A A B B S B IS AP R R LB
SE MRS WG F HR R M [R) 249 58 SR A e AN IR 55
4.8 BRI 30 A R < R 2 R 1O P 5 B

AR AR ARBEAT A 73 B, A5 AH VRIS 3 < RO ALE
4.9 I B AT AT N R & B 1 E TS R TR U

WEHIN, AR M BUES: A TR H A NEEE AN — A ANBCE e 50 1HE
KT LT TInis .

12



YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

& FEEANHRE

5.1 R I AT G0 NS5 5 00

AAREWIN, A B NEXH R YR 300 325 B RGTE HOES R B0k Gt G e
AT, REST GEFRREEE) LHAMREE AR G S RA RE, AR E
S EHEA NIRRT N, e RIS ST BT 7RG A8 AR 55
5.2 FLE N A A SR IS E TS . HETHE . RE 0 B SR E DUA

AAREHIA, BEYIR 300 525 BT R EGE R R R R GBS E A — R RS
HAMRAFALZ YR 300 585 BT SR BOESF 5 58 R G A S ptia . e s i E it
S AT IR RN TES SE G R IT SCRE RS L, AFAEAT T4 2 S B A AR 2 (Y
178, AR EE TS A R A FROUE REAT . ARSI, 2 IR 300 52 5 R HG
TEROUESR B2 e IR G R BEAT A 231
5.3 FLHE A ARG I 5515 BN A I H KL, #EFM e B R B

AFE NI A 3 o 8 AT PR 23 =) G ) RO 2 (1 4 B3P TR 300 22 5 RO R SO 505t
B GIIE 5 2018 SR AR I S5 48R R PR ECREIL . W52tk . SRR A
TENABT TR, DLENERSE. WA

86 il

HAR K IE PR B (2019) 5F 22415 %

BRI 300 38 5 BUTF ISR BOIE S 4505 2k B DAL & R B AR AT
6.1 dit

(L FATH I AE

AT F T AR EYR 300 22 ) BT TR U HR BOIE SR 10T B G e BE 4 (LA R4 B IR 300ETF
B MM S5 IR, (45 2018 4F 12 A 31 HIWB™ fffi, 2018 4F FE A LA T & ik
(GEEED BB)FR UL 5 4RR BT

(2) FAHE R

WATNA, T B (0 55 H e AE T A K THT 42 HE A b 2 T4 TR /E U 5541 26 F i R BT 3 s 1 o
[EIHIE 25 B A FE 2 A 22 (LA R TRk b EE R £27) P ERIES 48 9 R ol 2 (LA T RR v | B 4 M
EYVRAGIAE R E S Fe v 3 AT SIS R AR R, O Fo Sl TR IR 00ETF k4% 4 2018

13



HE R 300 22 5 BIT TR HOIE T3 3 BT 5 IR 6 2018 44 P i 75 4l 22

12 H 31 HAWA SR 0 LA I 2018 4 J5 ) 228 R R 4 15 (B AR Bl 1o
6.2 JERH T L A A

FRATHZ R b R 2 TH IS TH AR AR E AT T 8 T AR o B AR I T T I 55 iR
HTHEI SRRt — D IR T FATAE X L HE U N B 50T FATAME, BATRE § T HIESE E 770
W), R TR SR T A

PR M SNV IE R ST ), FRATMAL TR )R 300ETF Beiedkd:, JFIEAT 1R
877 TH] ) HeA 534
6.3 BB AIE HLZ 0 I 95 f R K DT

PR 300ETF BB L G A e N R H LGB A R A /] (LA N Rk e E ) EHZ
F1 o R A S U AT T I 2 s P LRl bl 2 R AT 107 R B SV A B 44T M S 54 1
Gt W o5 AR, S SO, FFRBTt . AT RIS Z R R, DUEIN SRR AR T
PR Bl R S SO OCHHR .

FEGm W S5, FE A NS BLUE 5T R H PR 300ETF BRIER G HIFF L E R,
W B2 E MR H T (AE ), s RS g R, FRARSE S BN E BETHRINE S 2
% B00ETF kiedE . 2 1biz ) i 6 Hofth W SR e

B e B NIAHEZE A ST B AR )R 300ETF BeRIE 4 1M 454 i 72
6.4 VMo RIS I 5 1k 2R T DU

FRATTH H AR 0 W0 55 4 B A 15 ANAFEAE T PR B B R 5 B0 B R R RGBS FLORAIE, T H
HAEHE RS TR S . A BRI Sk ORIE, HIEASBE ORUIE-F2 HE o - AT (1 8 T HAE
B HOREHRAFAER BRER I . B AT BE T SRR BN R S 20 AR & BE TP B A B etk
I RE R U 55 4 A0 5 A H I 5 AR AR L R DR OB, A DON AR R R

FEFIR T AT S T AR AR oh, JRAT IS IR I, JFORFFIRMLIRGE . IR, JRAT1
AT AN LA

(LD RZAIPEAl T 5% B el A 5% 5 B I 55 AR AR B R B IR XUy s BE TR S it o TR e AR I
SeR, FFIREAE s & B TR, AR S TR WA . BT SRR eV SRl b
WO . MR IR B 2 R b, RARR IR T 2 B S SO O R XU e T R e
I H R R T U E R ) KU

(2) THESH ARSI RS, DABCHHE RS TR R, (H H BIRRXS P B2 A Rtk &
FKEW.

(3) P LB BN E BRI ) 2 THBCR RIS A PR S T o BAR S 1 5 B
14



YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

(4) MEGEHNEHRMA RS T B ite AR haie. RN, ARIERBU & THESE,
HUAT AE T EO R PR 300ETF IRk G 84078 HE 07 A4 B K8 RE 1Y) S T Bl 1 L2 15 A7 £ F KA
B PEAR R A58 . RBAE AR UONAFAE R E P, 8 THAE D R BA L B Tl iy T 3R 3
ARAE A W S5 IR BRI R s WRIERA TS 70, AN A RAFE R B I . BATHIE,
WHTEEH RS H ARG HE R . AR AR AT L] (e 2t 2R 300ETF Bk &
ANRERFBEZE .

(5) PPN IS5 HRRAVEARTIR . SRR (BB IER), PP I S5 IR R 5 20 fO SR AR SR AT
LIk e

AT GHRGEHNGEZ AR TR R 2R O T R B A ATV, A
TRV BA AL B T HR R H AR EL AT 1) PAY S 42 1 R

H KB REITES T Rk & 1k0 o [ 2 v
g RE
T B X 202 5 AU AL d T K TE R0 11 4K

201943 H 22 H

g FEMFHE

7.1 BPE R
2R R PE 300 38 5 B AR BOE SR 1% R S S R 4
HE#IEH: 20184 12 H 31 H

gz ARt
e BB AR R
20184£ 12 H 31 H 20174£ 12 A 31 H
i gt
BATAEK 238,410,033.30 279,144,024.83
= 6,877,173.64 842,296.86
17 H R UE S 1,504,569.80 222,459.99
L Gy A vt e 12,801,907,897.68 10,991,800,199.83
Horp: IR 104,236,833.44 136,600,033.28
FEERETT 12,106,203,064.24 10,560,642,866.55
e ey 591,468,000.00 294,557,300.00
P RIS R
Dt L5 doiy

15



YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

frE = - -
SENIRE SRt - 10,000,000.00
SR Z7 7 K - 283,549.46
SR S 17,347,612.55 1,507,768.91
INAidivel - -
AT FR K 7,889,125.78 6,262,964.08
146 JE P A3 B 8 - -
HoAth 7= - -
gt 13,073,936,412.75 11,290,063,263.96
SR R o AHE EFBR
20184£ 12 A 31 H 20174£ 12 A 31 H

B

I K - -
22 5 P G b A £ - -
T AE 4 Rl A7 fiit - -
St [ ) 4 7% 7 3K - -
AT RS H K 145,519,671.64 -
INKRSHIEIE ¢ 4,127,424.31 11,366,100.78
AT\ R 357,474.36 299,919.43
NEATHEE B 71,494.87 59,983.90
INENEER R 260,858.77 -
NATAE 5 B 566,566.98 574,444.83
A ) S - -
A ) - -
196 JE TSR 97 5 - -
FHoph A7 53 76,848.84 87,069.38
s At 150,980,339.77 12,387,518.32
Fr A E M A

S L 4 12,831,655,945.76 8,668,851,340.03
AR A 91,300,127.22 2,608,824,405.61
g B G AT 12,922,956,072.98 11,277,675,745.64
B A A 2 B A et 13,073,936,412.75 11,290,063,263.96

VE: RAS#ELIEH 2018 4512 H 31 H, fEE YK 300ETF B A B &M EFE 1.007 o, £

IR 300ETF Bz C &A1 1.004 JT; 5 )R 300ETF B4 & A 4l 12,831,655,945.76 17>

(Hr A 2K 11,852,230,521.62 41y, C 5 979,425,424.14 13 ).

7.2 FliEFE

SRR HRER 300 A2 5 BT HGHR HGIE TR B S I &

ZSia=p iF

20184F1 H1H% 2018412 H31 H

16

Az ANRMT



YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

PN ] HAEEERT HGHAT]
WH ES 201841 H 1 HE | 20174E1 H 1 HZE 2017
20184E 12 H 31 H £12H31H
—. A -2,920,361,765.91 2,165,289,093.62
LA 18,315,147.52 8,636,004.37
Horbs fECORLEWN 1,943,440.65 2,586,553.29
fRFEFEIN 16,193,935.32 5,499,323.10
T CFRIESR AR - -
SENIRE SR = IIN 177,771.55 550,127.98
HoA R S BN - -
2T (FRLA-IAS)) 1,515,199,301.99 464,063,586.03
Horp: BEERTEUE 2,119,188.30 24,574,425.20
FEER T 292,696,250.80 437,062,287.39
(e rand &l 38,862.55 42,490.45
PR SRR B R A - -
R BB - -
frAE T A - -
JEFIWL 2 1,220,345,000.34 2,384,382.99
N AR 7R 5 24 = KRR =]
iﬁ/;\lf)ﬁ friazeshiia (BRblers -4,456,091,839.22 1,691,622,413.86
AT s (R DA — 5 IH 1) - -
5 H AR (FiK DA< 53H %) 2,215,623.80 967,089.36
B: = BH 7,659,718.08 4,468,068.93
=S PNE ]| 3,767,777.32 3,270,576.57
2LE 753,555.45 654,115.41
3 s T 1,644,611.42 -
458 5 P 543,376.83 189,584.06
5.0 B3 H 570,787.94 -
Horp: SR AR T = S H 570,787.94 -
6.5 4 22 B 40,567.71 -
7 At 2 339,041.41 353,792.89
—y N ‘ - v ¢ 99 L
%) FIABS CTHREHU TR -2,928,021,483.99 2,160,821,024.69
W TS B A - R
M. HRE Egible--SEHE)D -2,928,021,483.99 2,160,821,024.69

7.3 PrEEM A GEEEE) Lshk

bR HEYR 300 525 BT HOE SR B 3 I I &

At 3 -

2018 4F1 H 1 H% 2018412 H 31 H

pz: NRHIT

BiH

FH
201841 A 1 HZE 20184 12 § 31 H

17



BR300 A8 5 RTF i HE BUIE 55 1 VR S S e BE 4 2018 4 4 FE AR 5 4 2
T R EEFE &N AT
#\ /ﬁ\ 1 12?-5!?: %
) IRIRT A LA C 8,668,851,340.03 2,608,824,405.61 11,277,675,745.64
KRELIED)
. ARG EES A
HIRE A OR - -2,928,021,483.99 -2,928,021,483.99
AR
« REFES M EARL S
PR B R SV E A B B
4,162,804,605.73 410,497,205.60 4,573,301,811.33
CHAE W D DL 5 38
5]
Horp, 1R S HIK 6,471,419,499.58 873,118,105.75 7,344,537,605.33
2.3 4 8 [l K -2,308,614,893.85 -462,620,900.15 -2,771,235,794.00
PO A B m) 35 4 0y 0
B N BRI R A ) ) ) )
SAHEA S G E WD
U\“ ”%iﬁp”)
o H
WIRPTH LG (2 12,831,655,945.76 91,300,127.22 12,922,956,072.98
j‘z{%ﬁ)
AT AR
WH 201741 A1 HZE 20174 12 A 31 H
Sz S Ry ECF)E A ENR AT
—H oY
MBI # b C 9,663,024,827.37 591,072,535.32 10,254,097,362.69
ﬁ@ﬁ)
. AL EWEE A
HI 3G EA S H (R - 2,160,821,024.69 2,160,821,024.69
HAFIED
=, AYEESHEL S
Fi%%ﬁ@ﬁ%ﬁﬁ
-994,173,487.34 -143,069,154.40 -1,137,242,641.74
( ?%{Eﬁ/[\ U\“ 9 lIl
)
Horr L%%éi&ﬂ@%k 1,398,195,099.77 286,930,353.52 1,685,125,453.29
Fe 46 A 2 -2,392,368,587.11 -429,999,507.92 -2,822,368,095.03
$%mﬁ 11 B FF
ﬁAﬁmﬂMFimg ) ) )
S EAS) GRERD
U\“ 99 11 iﬁ&‘”)
H >4
ﬂif’ﬂﬁkﬁﬁ%iééilml(gg 8,668,851,340.03 2,608,824,405.61 11,277,675,745.64
G
e A I 55 R I 20 R 40
A 7.1 2 7.4, WMEIWEHE TH 657 NEE:
HEEMAMTIN: WA, EESFTEATAN: EStE, SV asA: ERk

7.4 HERME

18




YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

741 RIS IR A 2 THEBOR Sl 5 5ol — WIE RS AR — EUh i
ARG IR 2B ST SR — W RS A — 2

7.4.2 ZAEE S IE UL
ARFEEARMAE WL E RS ZH N ERAE 45
7.4.3 KB R A&
PR VB HARIEEHRKR
T FL A A TR A HEEHN
HE TRERITIROAERAT A ETRERIT) HELEN
SIS AR AF R EIESE) HEEHNNRAE
POWER CORPORATION OF CANADA FHEEIH AN AR
AR A PR A A FHEEE N
MACKENZIE FINANCIAL CORPORATION FHEEIH AR
A B PR v 1 JE T b ke ST {Jf‘:%‘ “«H kr . ‘
;T%);/m 300 22 5 W A Fe FOE i v ik 4 (“Hix A I A
VE: NIRRIBEAE 5 YTE 1 MY 55 Ya R N % — e w25 3T 37
7.4.4 A BA S AR AT b RA ] 1 R B T A2 5
7.4.4.1 18I RETT A B Bonit AT A 5
74411 RER G
To
7.4.4.1.2 BUIEAL )
To
74413 i 5
To
7.4.4.1.4 {527 RAAE 5
Tco
7.4.4.1.5 B SZATORECTT A 4
Tco
7.4.4.2 FIET7 Hi% I
74421 HEEMHHE
MAr: NRmoo
A AT )
i H 20184F1 A1HF20184F12 | 20174E1 H1H F20174E12H
H31H 31H

19



YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

MR A B FE S N ST RO HE 2R 3,767,777.32 3,270,576.57
Hodr: ST BN P 4id 2% 8,785,860.04 8,918,170.64

T OSCATHREEE HN 3 608 BRI AT — H 2 & B0 a1 R 2 6 58 7 H A ETF 480
FITRS L B8 7 L TR A% 0 R AR 8 20 9 S B8O L 0) - 0.5%%F 2 %3148, B H Rt £ H HIK,
%A AT

QBN Ay, HEEEE BRI = (77— B 2 e 5 E-aT— H 2 & 5™
AR ETF GaUiTx B 587 19 5) ><0.5%/ 4 5 KA. 45 A — H B3R g B0 1B 1 BR 2k g 5™
ETF 408G B B8 1 e AR AR e N g, % 0 5

Q% YA TR AR R B PN S R G A LM 20 58 I T UL 1 3 S B B LM SO 2 7 AR 55 s B
WP E R, %3 L A LR T AU 2 & I B R AT B VRO OB, Mk
BRI S e E B AR P BISE, ANE T IR E B A SR S I .

7.4.4.22 WEFE R
Bpr: NRMG
A1 A AT B )
i H 20184F1 H 1 £20184F12 | 20174F1H1H £20174E12H
H31H 31H
AR A B FE G N S AT AT B 753,555.45 654,115.41

T OSCAFREEITE NI SIS ST — H RS E MR R 5 o B AR ETF 5 @ixt
JS2 557 LIS TR B 7 GRIAR S 70 A  UBUU L 0) 0.1%IM AR 2 it 42, B H Rt ERH HIK, %
EE TN

@iEERITFH AT, HESTE R =00 R E-/T— H &5 Hix
ETF 4 803X W 5 7 44+ ) 0. 1%/ 4 £E R H o 47 BT — H A3 8 BT 1B A1 BR 2R 8 58 o H AR ETF 280
TS B8 7 B JE R AR iy G, A% 0 5.

7.4.4.2.3 8RR S 2
B ARt
A

IRIG AR 55 211 201841 H1H %20184F12 H31H

BRI TT 4 FR 1A R AR R 4 N S A A R 4% B

LR 300ETF B64E A | BB YR 300ETF BéE C &1t
/\lz-’r,

fgﬁ AT 1,622,095.80 1,622,095.80

]
HEE I E - 5,140.04 5,140.04
&t - 1,627,235.84 1,627,235.84

T AT EAH YU I S8 5 R 55 T04% C REE G BT — H 2 & 5519 E 0.3%) 5K

20




YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

g, ZHRIERAARK, EASXMEERRGERARAR, FhEIEeEHARARIIH
H A G H S BB .

QHESHEMRFS T ANTY: C RHREEHEMS R =0T—H C FILE T 1#H>0.3%/ 44
RE
7.4.4.3 5 5RIT BEAT BRAT 1] [T 37 (9 5253 (5 [ ) 22 5

To
7.4.4.4 5 RO BB A I G I
7.4.4.4.1 $RA5 I 3 & B BT B G RR AR G 1T I

T
7.4.4.4.2 55 IR BR8N 2 AN HAh QK BB Ak G 5 0L
T

7.4.4.5 HERIETT DRE I BRAT A7 R B 2 1007 AL RIS IR

B NRMIT
EN R AERE AT EE A
FHRTT AR 20184F1 H1H £20184F12 H31H 201741 H1H £2017412H31H
R AR IR RN R AR LIRS
:\Iﬁ%ﬁﬁﬁﬁﬂﬁ 238,410,033.30 1,785,354.99 279,144,024.83 2,565,549.14
»

e AREGINEIRAT AR ESTE AP E TR EATRE, BT R AR R
7.4.4.6 REESTERWINS 5B RS IE S 15 0

T
7.4.4.7 HAbICHREE 5 ST U
7.4.4.7.1 HAb SRR 5 I 1

HE 2018 4 12 A 31 Hik, AKE4EA 4,014,259,256 173 HAr ETF F4 43412017 4 12 A 31
H: 2,420,278,422 1), (I EM A LG 53.07%(2017 4F 12 H 31 H: 56.48%).
7.45 K (2018 4 12 H 31 H) AEELFAA 1B Z R IESR
7.4.5.1 BN R M8 R UL 10 T AR AT [ 978 52 PRI 23

EHiphn: ARt

7.45.1.1 ZIRIFHER]: ik

i i
o [ BTHE | || R || Wk | MR | &
Lz VA 3 s
e P I R L R A T ig wE | osm |
i

21



YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

=
iFLLJ‘
5
i %
110049 5t 2018-12-18 | 2019-01-18 - 100.00 | 100.00 | 140 | 14,000.00 | 14,000.00
1
i z
i
7.4.5.2 WK AT BTV 35025 70 2 2
S, AR
TN ek [T f STRFF A BORCR [T T £
PR B o gy | PRI g g [T 20 ’ iR
| ZER JREA | B B | AL ) i i 7E
000540 EP?Q 2017-08-21 BEX 3.802019-01-02 4.38 90,000 395,505.86/ 342,000.00-
S 4
e Tk
600030| ., [2018-12-25 16.012019-01-10 17.15 2,500 42,359.18 40,025.00-
iEZ HI
R Tk
600485 2016-12-26 14.59 1,485 0.000 21,666.15-
5 $

VE: IR RS R R R A B A SR A I S5 R
7.4.5.3 IR F 1E M1 38 5 s AE A HEH (0 655
7.4.5.3.1 AT T34 57 1E B

T
7.4.5.32 %5 i iish s Ik 8l Y

T
7.4.6 A BT ERARA S HT £ TR 7 B0 1 Ho A S 0

7.4.6.1 &b THA SROMETH BT

AR AL 2 T AR DGR E , LA RIMETFE &R TR, A RMMERTE A=A
e

B R R: WA (i TR, AT U R B8P U PR VS IR T 3 L RN e A A2
M-

)R WG BRI  TARMN I Sml TR, w] DBUB P UG E RT3 B AR i
Pt E R B A SONEs XA H A FTEVE ER T I e TR, A LU R BB B 7= S e ZE 4R
T RT3 LR A S A (0 LR R 5 N SONMEL

BB XTOESR AR R BB P T T 5 5 A I SR TR, ATRLHAb i g2

22



YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

FE G5 E I R P S BN AR IER 2 A R A -
7.4.6.2 % Z &R T EA RME
& 2018 4F 12 A 31 Hik, AREFAEWUARNMETTENEH T EE —ERARTN

12,210,111,897.68 7T, 5 R IRINIAHiN 591,796.000.00 G, = ZIXMIAREIN 0 T (B ZE 2017 4F

12 A 31 Hik: F—EXRIIREN 10,991,738,663.83 76, 2 2 RMIREA 61,536.00 76, 2 —ZIK
FIARHIN 0 T8.)
7.4.6.3 2~ SUHHE TR = R 18] ) oK A2 5
X RF RS IS R B 52, AT EoREAR OGBS 2 SCHE T IR JZ Ik T AT Al (B R 2 2 F RS A ERS
— RN R IR =R TRERE M AERILA SO E I F IR E At (2 F AR MBS — Rk
FERURENE R T RAANAEATT AT, ARETIREWIPCRARSCBEE 2 ST E TR

JZIRFIN

e nli—

o

7.4.6.4 2 = JZ KA SCIHMEAIYI AL ) 40

RIEEGFA LA AT R ER TR =2 IRA M EARR R4S,

R T BRI I R T At 2 RS RIS — R IR

SEBRAAHRE
8.1 HAR AL T H A 1 L
EHEHAL: NRMot
5 i H Sl B S T (%)
1 P as % % 104,236,833.44 0.80
Hrp: IS 104,236,833.44 0.80
2 e 12,106,203,064.24 92.60
3 ] 7 WA 7 4% 7% 591,468,000.00 452
Hr: itz 591,468,000.00 4.52
B SRR SR - -
4 DRl Kb iy - -
5 SR AT R - .
6 SN IR 4 il % - -
Horpe S Bl e ) 3K
NIRE G g = ) )
7 fﬁﬁ%ﬂ%ﬁﬁﬁé 245,287,206.94 1.88
a1t
8 Hopth & 1% 2 26,741,308.13 0.20
9 it 13,073,936,412.75 100.00

23



YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

8.2 HARI T H b5t 4 A4
SHiEA:. NRMt
o
= I A7 Fhe KA - ; s NN e
F5 | HELR HEHRA | BlEFR EELIYN N e i H
(%)
R PR p— THMIF | RERESEHE
1 300ETF i &Ritl st A 12,106,203,064.24 93.68
8.3 WIARFAT W KR I S o A
8.3.1 # 5 IR FEAT L 0 2R i 35 N I 2245 R A A
SHiafr. NRMt
- o FE A VR
Syt A S H JAN N
A5 TALE5) YR IIKIER il (%)
A AL MR . dElk 361,675.00 0.00
B R4 2,859,234.00 0.02
C il g M. 49,169,294.39 0.38
D CEWAR #UJ RS KAE FERE R, 2,295,272.00 0.02
E o 3,206,327.07 0.02
F %ttﬁ%n S-N% 1,922,712.05 0.01
G TiHIEH . A EEEOL 2,739,996.14 0.02
H {115 MO - -
I SRR A E BRI AR RS 4,478,269.23 0.03
J SRl 27,064,266.28 0.21
K bR Y|4 6,614,261.63 0.05
L FH G5 A7 45 MR 55 Mk 1,427,937.00 0.01
M BEEA AN AR 55k 59,888.00 0.00
N IKF) . IR FE 8 FE AL 443,861.60 0.00
o} FRRARS . A3 HAth AR 2k - -
P HE - -
Q PAMA S TAE 1,065,140.70 0.01
R A AR R R 528,698.35 0.00
S Zih - -
H1t 104,236,833.44 0.81
8.4 WIARFL A oM B o5 FE 48 7 1 Eu s /N HE RS BT 1 42 I 2245 5 B 44
S NRMt
FE B rIRELEL
Fe | mmrm | mman (1) At | - (;)%
601318 P27 86,300 4,841,430.00 0.04
000651 AR 96,446 3,442,157.74 0.03

24



YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

3 000333 E LR 93,000 3,427,980.00 0.03
4 600519 DivME s 4,000 2,360,040.00 0.02
5 000002 JikEA 97,400 2,320,068.00 0.02
6 600036 AT ARAT 82,100 2,068,920.00 0.02
7 000858 TR 38,845 1,976,433.60 0.02
8 002415 T SN, 73,950 1,904,952.00 0.01
9 000001 BT 172,096 1,614,260.48 0.01
10 601166 MV HRAT 99,200 1,482,048.00 0.01
e BEUEHAR T MRAIR S IR IE S BT R BTG I SR A, . PR3 0 A8 T 4 BN Il ) 4
& IESC.

8.5 T I A IR SR B AL 6 1) B K AR B
8.5.1 Rt KNG H Y] 3 8 B3 1 {H 296 BT 20 44 AR B 4

SRURAL: ANIRTIT

- o
R | W a7 AW R TS gﬁgj%if
1 601318 ] 22 23,240,621.41 0.21
2 600519 PivliE e 18,472,897.65 0.16
3 600036 FAEARIT 10,376,424.78 0.09
4 600887 PRI A 7,119,567.00 0.06
5 601166 Ml HRAT 6,643,692.72 0.06
6 600016 RARAT 6,237,675.00 0.06
7 601328 LIBERAT 5,891,403.00 0.05
8 600276 TE 5t R 24 5,720,346.87 0.05
9 601668 Hh [ 5,402,620.60 0.05
10 600104 R AEH] 5,388,404.36 0.05
11 601288 FAMVARST 4,796,408.00 0.04
12 600000 THRARAT 4,236,442.35 0.04
13 600900 KA HL g 3,964,198.50 0.04
14 601601 Hh [ R PR 3,835,695.48 0.03
15 000333 XM EEH 3,525,726.00 0.03
16 000651 & 71 HL 2% 3,401,604.00 0.03
17 600048 {RF = 3,259,992.83 0.03
18 600690 H &R 3,225,574.00 0.03
19 600019 By 3,201,414.84 0.03
20 601169 LR HRAT 3,113,816.00 0.03

T “TRNEFHRN AL e

8.5.2 RT3 H A H HYIAT] 2k <6 B3 19+ 296 AT 20 44 AOBESR I 4

R RN T A ASH D 1A, A EAHAL 5 T .

GRS NRTT

| F5

| B

JBZE AT

ST

| SRS |

25



YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

HELE (%)
1 600519 DivME s 3,994,824.00 0.04
2 000651 & 77 HLA% 3,291,026.00 0.03
3 601318 Hh [ P22 3,229,444.00 0.03
4 000333 F A 3,182,125.00 0.03
5 600887 FRRIRE A7 2,002,755.00 0.02
6 000858 i R 1,714,370.52 0.02
7 600104 IREEH 1,482,914.00 0.01
8 000725 WRTT A 1,428,867.00 0.01
9 600036 AR ARAT 1,403,917.00 0.01
10 600019 FEA 1,082,948.44 0.01
11 600016 RARAT 1,065,501.00 0.01
12 601668 Hh [ 2 4 1,018,845.00 0.01
13 601166 Ml HRAT 959,534.00 0.01
14 002027 PN 895,006.00 0.01
15 600585 HFIZEIK Y 846,777.00 0.01
16 000002 B A 836,932.00 0.01
17 601328 ZIERAT 822,119.00 0.01
18 002304 EI Ay 788,671.00 0.01
19 300750 THERAR 731,854.12 0.01
20 600690 H iR 724,837.29 0.01
: CSEHEBUIZ I H A S (RAS AN e LLAS B ) 1A, AFIEHRAZ 5
8.5.3 LN ZE IR A S B ST HE I SR SN S AT
gz ARt
SEANBE A () A 326,627,585.21
SEHIBEEEIRON (RRAS) KL 91,281,286.34

T “RABERRAT
HIEMRZ S .
8.6 HIARILMITF A A3

I BRSO P S S

REGTFERAS

EE N

S ORAZ AN RAZHRD 51, A

SHERAL: AR

e e A fﬁ;gf
1 E K i - .
2 P47 A - .
3 Ko iEis 591,454,000.00 458

o BURTE SR i 591,454,000.00 458
4 0|4 iess - -
Al S R 7 - -
6 Hh A A - .

26




YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

7| AT AT 14,000.00 0.00
8 | [AhlkA7

HoAih
10 | &t 591,468,000.00 4.58

8.7 WIARAZ > S E o 2 e B 1B EL B R N (0 AT 44 B 7 £ 58 W 4

SRERAL: ANRTIT

ANIR =R
e iz fiii 77 44 K K (5K) AR IIKIED iﬁiﬁ;?
1 180404 18 £k 04 3,200,000 320,800,000.00 2.48
2 180209 18 [EJF 09 1,700,000 170,544,000.00 1.32
3 180201 18 [H 7t 01 1,000,000 100,110,000.00 0.77
4 110049 IR B A5 140 14,000.00 0.00
5 -

8.8 IR L A S oL B G BT 7 1HE LU B /N HEAL I BT AT B8 7 SCRAIE SR £ 0 W 4
ARSI AR WA ARFFAT B ST LS

8.9 R HIAAL 2 FOHMEL o F 5 UE B L /NP AT 44 Bt < R P 0E W 24
AREEAMEMRARTAREIR.

8.10 JUIAHL 2 FOHIME o F < UE 7B L B K/ INHE R (R T 44 BUIE B 53 B A
AR AR AR AR FFABGIE

8.11 ] AR J: g BB AR I 652 2 i 0 Ui

8.11.1 i IR AL BB X BB di 0 B Fp e A5 2 ] 4
ARSI AR IR T AR I B %

8.11.2 RGBT BRI T BRBUR
ARSI AR IR T AR B B %

8.12 it AR AN I AR W ) FEl BT 552 B 1 L 1t

8.12.1 A ] o B 5 R UK

ANIE AR IR TG [ U B i
8.12.2 i it MR A I e B B 1) [ 5 U B R0 A5 2 W A
ANFE AR IR TG [ U B i

8.12.3 A1 T BT F P

AR AR A AR IO E f B 1R 05
8.13 M G5 MHE

8.13.1 MEMIN, AEEH IR FFEAHIQEAEMM TR, RRKIUATE SR E T+ 417

27



YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

I RAT BRI DU B i LS A, sAER S i) 0 AT —FE N B ATTE DT AT

8.13.2 L& BT+ 4 B SR AGH 2 15 R RILE [ 4 R RS2

8.13.3 JIA HL A 2% T 5 7 4 B

Bhr: NRM
Fs R A
1 FHARIES 1,504,569.80
2 ISR SR TE 53K B
3 Mg &l -
4 IVLL&AIDSS 17,347,612.55
5 NS ER I R 7,889,125.78
6 HoAth S ISR .
7 RS .
8 HoAthy -
9 &1t 26,741,308.13
8.13.4 HARFFA WAL T 45 I3 1 ] #4575 BH 4
B G ARIRAE IHAR R FFA AT HE B vl 3 5155
8.13.5 HAA A+ 47 I 52 Hh A7 5 Vit 38 52 PR 175490 1 10 BH
RIS AR A WK BT+ 44 I 22 AN AR IE 2 PR 1
8.13.6 & B 20 AR 45 PR I HoAth SC IR BB 4y
T EANRRR, 202 M5 &2 6] feFE R % .
EELTRFEANER
9.1 WIARBRESMERA NG N0
&L Ay
FrE N45#)
e FEANF | PYEFER LIk a e N e
1 B ) o s - -
()] FEEAE I R T~ 5y
SRV A1 e B
g5 IR
300ETF Ht | 249,158 47,569.13 | 5,797,438,377.51 | 48.91% | 6,054,792,144.11 | 51.09%
B2 A
g5 IR
300ETF BE 2,807 348,922.49 | 926,926,566.64 | 94.64% 52,498,857.50 5.36%
BC
&t 251,965 50,926.34 | 6,724,364,944.15 | 52.40% | 6,107,291,001.61 | 47.60%

28




R IR 300 52 5 BT HGRIRHGIE S 3 B IR SR &

2018 TEE RS 2

9.2 HARFESE I AWM RFA AR L1
4By
i e papmag (g | e
L4
B )PTR 300ETF BE B2 A 2,537,489.21 0.02%
oy A R
SEEATMLARS HE PR 300ETF B4 C 122,912.28 0.01%
HARIES -
=ann 2,660,401.49 0.02%
9.3 RIS E I A MM T REA ATF I 4 0 40 & X )

TiH 1 B ) A REENFaEREEXE i)
RATIEPEFAG, S | SRR TR 300ETF iz A 0-10
SHEE AT T 5T B P 300ETF BEE C 0
B A4 &1t 0~10

LB PR 300ETF i A 0~10
AFEE TG LA AT | HZ )R 300ETF Bz C 0
A4

ann 0~10

810 FiREESL 3
BT A
i H TR R 300ETF % A TR R 300ETF B C
%AAI?IEE?&E (2009 £ 7 H 10
24,771,957,170. -
) 54 170.09
At Hﬁﬂ%ﬂﬁ {'f}%ﬁ LA 8,668,851,340.03 -
A A A A 4 e R A A 5,280,456,791.30 1,190,962,708.28
Pl ASHRAE I 4 B B [l 0 2,097,077,609.71 211,537,284.14
A HHHE G 37 0 AR B A - -
AH A HH AR 3 4 0 B 4 11,852,230,521.62 979,425,424.14
81 EXKFHER

111 B A A N2 il

AN, AEERATREMHIFH AR .
11.2 BN EEITE NI LTRSS 5T E RN A2

AFEENT 2018 4F 4 H 28 H AN,

DR S EA AR R E R S E AR A7 B 2B

ARIEGEHNT 2018 5 A 19 H KM AL, &

29

MRS EAE R 2

M AR R R A S E A IR A

SEHARAA LS



YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

RIREWIN, RESIEE NN LT ESFRE TR EERNFLT),
113 W RIESETAN . W=, HEEEE L H IR

AIRE T RARESEIN . FEUr=. BB S IFA S,
11.4 FE S4B SRS 1 50

AN G AR R M R R A U
11.5 AT H T 1 55 T ol

AN G AR R ST AS 45 W K R S TSR S5 BT CRPR S84 40O 1RI4RME 2 70,000.00 T A
R o BEAMEHR, ZFEHI ARSI 10 FH RS .
11.6 BHN B N SH G BN 03 S RE A A T A5 1 0

RIEGEIN . FESFRE NI RACE S5 1E0 1] B 8 BN B AE AR S I G2 fE A id
HIE ST
11.7 B AL HIES A B 22 5 BIT A RIE D
11.7.1 M ANESR A 758 5 H T AT IR0 AR 6 S A 0L

SRR NRTT

55 2R 5 NS A Z SR R A 4
st | o U i SR
i AL A SRS I 4 S RER
- B e 15
TR 1 329,632,517.96 | 79.43% 4328487 |  79.44%
He KRR 1 85,352,439.33 20.57% 11,205.64 20.56%

E: O 7R ERER S A RRHE, A FHE R FZFrE AR, 8

L AT NG, I N EREAT A

1A R S5 IR DL R A

LAY RIEFRIA IR, FEL AT R AP

WABGRIIBITTRE S, REMIT . A, MR MR ERS AN ATk AR ANESR 7 7
et JFREMRYERE G IR IR IRER, SROEE T TRIRT TR S -

v AL VT AR ML, RE NS BEHER (5 B BT 55

@75 L HIZE o s Ry

1 A8 S BT 348 2 T IO 7 Al 55 AT VP A

AT G BN U G N AR 22 5 B el FEARHEXS 52 By B e e o v 1) A 55 o B A 7T S )
BEAT VAL, B e A2 5 BT ) 7 T

30



YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

RUINESE YIS HIFTIES RPN
AREEGE TN G HIE PRI ZR R AT A2 5 e A TG, JFE R SRR .
OBRARII RIS, ABEEIEEREE T RIES . PEIEHRNLE S BICE RIS 5 HIt, iR
TR AL 5 S A <8
@AIREIAN, AREEHAMNSE LSBT R R AEAE.,
11.7.2 Fe e MAIESR 22 722 5 AT HARIE TR 5058 11K L
SRERAL: NRToT

7 7335 5 A 5Z 5 e

] b A 7 24 HA ] =P
G| RS | A ST FNAE 4 0 AT S FNAE 40 AL A
il S]] e Ee 1

s

iH

E 18,032.70 7.50% | 298,800,000.00 100.00% | 7,708,230,558.80 100.00%
i

%

by

‘ji 222,385.07 92.50%

1k

¥

812 MR R E PSR KM EEGE R

12.1 R I B — AR B A S S A LA B Bl L 2006115 L

WA N A S S AL 1 WE IR A LS HN
e TN
\ ST (L .
w | g | TIEEGEILY o W | M P T
W | | EEmEo | mis || | mHE "
f B i) X i) ol
ol A
2018-01-01 &
1 3,165,171,812.25 - - 3,165,171,812.25 24.67%
L 2018-12-31

77 R RS

AR G AEAR R SN A AE B — BB A < 0 B LU A9 A B B o R < 0% I 1B T, 1ETTT I
TAPEA R MTEOLT , W st BVl sl e o], i 6 PN AT REJCI DAA B AN A S I 22
PUHE G BE, AATREN BB A — B IR, HL BT RE 51 R LG s R XU .
FERFEEOLT , AR R Al LB I BB NI Bl A I 6, AT RE - B07E L BE 0] A B 4 B2
PSR T IR ISR, mikFE SO Er a0 SHAEE S IFE LRSS RSB

31




YR 300 52 5 RUITGRIR B 72 5 Bk IRk b 2018 SRR P 1 4

HEH G ERARAA
“O—NE=H=1+/H

32



