FRERBEGEIESFRERES (LOF)
2019 58 2 FHM &
2019 £ 6 H 30 H

s

SEEN: FRESEHARAR
FEN: T ELERAT RO AR A
L

H#: —O—JusELH+EH

== b

I

1%



EE RIS A E S (LOF) 2019 fF48 2 =R

8 EERR

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

FEFEE NP E T IRAT RO A R A AR AR S FRME, T 2019 £ 7 H 15 HE#&
TR PSS AEAR . IHERIIA R A SR EFENE, RIEEZ NSRRI E.
e M ROA B B

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

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

AR I 55 SRR I I

AR EWIE 2019 4F 4 1 HigxE 6 H 30 Hik.



EE RIS A E S (LOF) 2019 fF48 2 =R

& FHE Mo

HE & IR B IR A (LOF)
5y TR B TR

He AU 160323

52 o A 160323

HeLiafE Ty FLYTIFFR

HG T H 2018 7 H 17 H

7 IR I g A AL A

39,164,346.17 11

RN RS, fEEf AR T, JREE 5™

B H bR
FR IR AR A .
AREE GRS WA TG . BURIES . IR T e S 1)
gig ot LhHWL, HEATBRI B ICE, &
PR SR IR BIEIRE  BUFS & R0 R L],
FEBEA 52T KU R R HE A X A A, SE I EAT B2
%
Ak 2 e AR TR 300 FEHC AR % *30%+ T iE FEl i AU 2 R *70%.
RS AESBTREGHES, NKSIGE T RBEEESSHRmN
Wy, IRTICEEIES, B TR XK B at i A .
S AFEA U BT HE G AT IR A
FEFEE AN o B R ERAT A A PR ]

8 FEUFERNESHERI

3.1 EEWS54RR

Az NRMIT

Bit Jl B LN

e
(2019 4£ 4 A 1 H-2019 4 6 H 30 H)

1.7 8 2 s

383,379.72




EE RIS A E S (LOF) 2019 fF48 2 =R

2. A IR 423,636.45
SR ¥4 5 4 1 BUA ) 0.0098
4 RIS B 15 E 38,989,133.08
5 R B 0 A 0.9955

T QPR SHR bR AR AW B 5 3 & 1% T3 A, T A2 R sebrill
i A EAR T I

@AM S as 15 3 A AL MON L vl e L FA N O 2 et A2 sl as )
THERAR S S AR RARAT, AR A Cse il as in_EAA 2 fe i (E AR B e -
3.2 F:EiERI
3.2.1 A IEE G BUAHE G KR R L R MDA R HE A e 2R 1) LA

NAZ4=a
HFEEK | SR
I K HeEas
bir B FhrEze | A ©-® @-®@
O HRAEZE
@ O
@
HE=AH 1.04% 0.13% 0.31% 0.46% 0.73% -0.33%

3.2.2 HAG R DICRIE & R B G H AR 5 S 3L 5 R L St U B e 2 R AR Bl EL R
R BRI G TEFB RS (LOP)
R E K % 5 L G L BE RN 8 4 T o e 30 EE
(2018 4£ 7 H 17 H% 2019 4 6 A 30 H)

10.00%

6.00%
4.00% JNV \M'V‘\JJ
2.00% /
0.00% W‘\‘ 2 /)}\I‘ x :
-2.00% W‘L\l WA‘Q
-4.00% q#\‘
-6.00%
2018-7-17 2018-9-17 2018-11-17  2019-1-17  2019-3-17 2019-5-17

—H£EERRE (LOF) —— LRI R R E




EE RIS A E S (LOF) 2019 fF48 2 =R

A OHE 2018 4F 7 H 17 Hild, JFAFEEEREWITBOR & IIER 534 (LOF) #4Y
R B IRR A RN RS (LOF).

ORI E R BRIBARIEH RIS (LOF) MEEAFME, EeHHAN Y [ %A
N BRSNS EE S (LOP) 2 Hit 6 AN 5 4G (#5240 & L9 77 & A B 4
AN, SRR MR IH RLE .

8 BEEARE

4.1 FHE4ZIR(EFE SN R

. A 4 1) J 4 20 A PR EZE Ol A
A | W5 PiEA
IR H AR H bR

¢EA%X#%#@

. 2009 £ 7 HMA
ﬂﬁgﬁ/\*“‘fiﬁ [KE/\
A, AT B AR
W 4L
B, BE A LS

PN
ﬁi; SR,
. %iﬁﬂﬁﬂ?ii
. BF4 (LOF) #:4
TR IR giﬁ 2018-07-17 - 10 4F as (2016 4 12 ]
é@é 26 H% 2018 /£ 7 H
5 16 HED, fE2
5 E BT IR TE L B
R BNES % R 4

(LOF) R4 4
(2017 %5 H 31 H
% 201847 H 24 H
WD &

T OLBERH . B H IR A S B SR AT % H RS

QUEFF M & SCEMATIE oy GIEFRA ML R BER B B INED HIARIE
4.2 FHNR G WIA AR S E SO0

WAEHIN, AESEHANHET (RN RN ERESR R R A %) (AT SEIET
BFEIEGIBEEHINE) . GEFRREGEH AR AP S HER SRR, (EEE AT
THERTE . WHTCEBiE N R AL A TR S B W) SREHENEE &5, AFMREN . B
RTT. LA R RIS BNE P S e 587, 87 A% i B0 UL IR it b, D9k A A



EE RIS A E S (LOF) 2019 fF48 2 =R

ANFREH 2, WA IFH LSO H AM AT .
4.3 AVAL 5B
4.3.1 AT G E AT

AREEGE TN BT AR 8 B I A R e AL, 158 I 0 <3 A L 1] FEE A
Wik, B RGN T RIE S AT A 05 5 A THAT . SN, AN R R T
T GEFRRESE AT AL 56 SR M (R REGEHA R A 7 A5
FEY HIHE
4.3.2 FHEHAT NI T

R N R K IUA T S AL R WAL AT H -

TR, R B SASTE S5 5 B AT SE 4 IR R 1 58 5 s e ) B30 58 5y i
I S 2 H A i 5% T I
4.4 i N G I R S AL SR L
4.4.1 13 A kG B SR LIS A AT

2, MK, MR TE AT DGR 5 A VIR LR 56k
R ENE ETE, TR, SRR . B SRR AT E M GE, B A
PR E". PR GEETIR, JFA RS A SIS B g

2 2P, WA — 7T SZ B SN 5 BRI RN, — 7 TR 4RAT 51 R A5 F T3 AU
FRAPEEE BN, R BT, T —E . HRATRE ], B
BT, Rahlk. RE. IR B —SHBOR I G, B R s AT, Hd
WPEE, AN, i A B AR .

WA HIN, ARESAEFE AT T IR ARG, JEA T80, S ArgERE7E A e Y
Ko 7E L ARG B AR AC T 4L 52 HANAE & BRI KB AR i B Al |, 2H 5 3 R0 1Bk
LS ELAE A 0 /N T 2 W S, SRR SR AE — R T A R R I T
TFFRIAH TR
4.4.2 135 I B R SR B

# % 201946 H 30 H, AK: 4 3 A1+ > 0.9955 TG, A4 25 W AU E K % 1.04%,
[ Ll &5t U R HE RS K R T 0.31%

4.5 i TN FE e R NI G TR P TS U
A4 20194F 4 A 1 HE 2019 4F 5 A 27 H UL & 5= 1T 1T /i ot e .



EEERRBSIESRRES

(LOF) 2019 58 2 =4

S RELAEWME
5.1 R4 HIAR I & ¥ L A i
3 4 M A
Frs L H & (7T)
111(%)
1 R as $5 5% 3,026,018.55 7.09
Hordr B 3,026,018.55 7.09
2 ] 7 A 7 4% % 33,592,500.80 78.71
Horp: fiid% 33,530,500.80 78.57
WY FHE S 62,000.00 0.15
3 | & EEn ; )
4 | SRRATAE S . ]
5 | EANRESRHT - -
Forpre 2= [E A 1 LR
7S Ve ' '
6 BATAE RN G5 B8 4 4,639,623.43 10.87
7 | HAR BT 1,419,640.07 3.33
8 | &it 42,677,782.85 100.00
5.2 & HAIRALAT o B A R A
5.2.1 A ARIAT W4 I B Y B A R
7 ey A Go |
(%)
VAN ¥ SN 7 NN O 4 - -
B A\ 166,426.34 0.43
C [l 1,565,669.03 4.02
D My, #A. RS KA PR R 42,602.00 0.11
E |4 136,634.25 0.35
F s mae 319,892.24 0.82
G pliibetiTNEReN |4 120,445.74 0.31
H

HAE I Ol




EE RIS A E S (LOF) 2019 fF48 2 =R

| |EEAE. ARG ARSI 168,787.56 0.43
1 | 124,447.21 0.32
K |EH 44,078.85 0.11
L [RLBORIRS 55 AR 55l 181,077.33 0.46
M [BFETF AR E AR AR 55k - -
N KF] IRBEERTA 8 FEAL - -
O |ERMRS. BHEA LA RS - -
P |¥H - -
Q | PA M&TAE - .
R [3Ctb. & A Rl 94,292.00 0.24
S |@a 61,666.00 0.16
24t 3,026,018.55 7.76
5.3 5 HARIZ A FRANME b 34 08 7= A Eu A R/ NHE R B R 42 B SR BT B 4
B b 3 S R
Fa | BREARRS Ji% Z2 44 F% (k) A RMEQOT)
{E LB (%)
1 600519 HINFE 166 163,344.00 0.42
2 601888 R [ i 1,384 122,691.60 0.31
3 601318 rh [ P22 1,261 111,737.21 0.29
4 600980 e FH 4,700 85,023.00 0.22
5 300405 AR B 9,900 82,566.00 0.21
6 600213 WEEE 7,800 80,964.00 0.21
7 600731 0 e R 10,800 77,220.00 0.20
8 000333 EHEHR] 1,433 74,315.38 0.19
9 600010 ANy 43,800 74,022.00 0.19
10 601088 rh [ fp A 3,593 73,225.34 0.19
5.4 5 ARG I ARG EHE
3 e o IR E
75 75 A RMEQOR)
EERIED)

1 K 75 - 3
2 AT - -
3 SRR 6,235,020.00 15.99
Hrr: BURYE SR 6,235,020.00 15.99

4 b fi 5 27,295,480.80 70.01




EE RIS A E S (LOF) 2019 fF48 2 =R

5 A S 0 - -
6 Hp HA 2 4 - -
7 AIEEfR (Al 3Z Hfst) - -
8 [F] MY A P - -
9 HAth - -
10 | &it 33,530,500.80 86.00
5.5 P HARIZ A SO A 5 2 4 B8 7= LU 9 R /INHE P ORI 1044 51 25 3% 98 B 41

3 7 3L & W A

Fs TR 55 44 75 B (5K) A RME(OL)

B ELB1(%)

1 190210 19 EJF 10 40,000 4,012,800.00 10.29
2 155036 18 Hif% 12 35,000 3,532,550.00 9.06
3 108602 EJF 1704 22,000 2,222,220.00 5.70
4 143588 18 JM[H 01 20,000 2,063,600.00 5.29
5 1380268 13 AR 50,000 2,048,500.00 5.25

5.6 M WIARAL 2 FOHME o5 2 B BB B/ INHE PP B BT 44 B SCRFIE S BB W] 4

=Pk
Fr 5 WEFFARES | IEHRAK (1) e EGT)
{EHELHI(%)

1 142958 PR Fi'& A3 40,000.00 62,000.00 0.16
2 - - - - -
3 - - - - -
4 - - - - -
5 - - - - -
6 - - - - -
7 - - - - -
8 - - - - -
9 - - - - -
10 - - - - -

5.7 A IHIARAL A SO o5 F <5 B3 B L R/ INHE P AT 244 Bt < £ 58 W 4
I ARG WIRAR A&
5.8 it AL 2 FOAMEL o 288 <8 B2 7 4L LLAP) K/ INHE e R I 44 BUIE 5 5% W 4
I AR IR AR FFABUIE .




EE RIS A E S (LOF) 2019 fF48 2 =R

5.9 At JAA A KL 4 5 W 10 e 39 £ 22 B 15 i 5 B
5.9.1 4t HI R AR J 4 H5 W 1 J 300 B o€ A 45 2 A A4
REE G ARG AR TR B3R
5.9.2 AREE ST BRI TR B BUR
AREE G ARG AR TR B3R
5.10 st IR AR R 4 #5159 B2 22 5 175 190 15 A
5.10.1 A< H[E o 1 G 5 B UK
A AR WA T G B 4%
5.10.2 3 HIACATE G 0 1) [ o A B4R Qo R4 2 B 4
A AR WA T G B 4%
5.10.3 AMIE U BT B EA
AEE G AR WA T G B4
5.11 # BT 4H A i R
5111 WA, RSB IR TR G HOGEEEM IR, RRIIATES T+
AR B RAT FARA I B A S ST A, e R b H AT — 4 4 52 B A T 5T
Kb I TE o
5.11.2 FE L BB T T2 BER A H R4 A [FHUE & IR R

5.11.3 HoAt 57 #4 i
5 AR EAOT)
1 17 R IE < 6,400.12
2 LCUIE ST 55K 797,868.52

3 VUGl

4 IVEA&AIDSS 615,272.03

5 AL ER DA 3R 99.40

6 FoAdy MK

7 5 2
8 HAth
9 it 1,419,640.07




EE RIS A E S (LOF) 2019 fF48 2 =R

5.11.4 # 5 WIARFFAT IO AL 58 BT ) T #4055 W 2

ARSI AR T AR RFAT Wb T 5L B 0 T e e

5.11.5 i 5 WA BT+ 44 b 5% Hh A7 A RT3 52 PR L (14 Ui

AT AR AR BT+ 44 B A AR U SZ PRI o
5.11.6 BEBT A GR35 B A H A SO HiaR F 2)

S AR, I S & T (8] ] R A R 22

& ABAESHHZ)
R VARG
AR A HH HAA] 5 4 47 A A 46,660,712.16
i T 1A < L R ) £ 15,393,892.74
P: T AR 4 e ] 473 22,890,258.73

T I AR 0 AL B

AR ST AR e < A7 BT

39,164,346.17

g EEEHEACHEATREREARSEN

7.1 BEEE BN AR S BRSNS I

Az

T A E B R AT e 00 0

15,651,085.14

5 ST BN H S 4 30

7 ST YI1A] 2 /08 B 4 A5

15,651,085.14

T A B R A AT S0 0
T R A S 3L

#
HL BEELE] (%)

39.96

7.2 B EE NI A 5 e R A 638 5 W40

AT AR WA BN IS A 3R R AR S A DL

8B HMBEE RN A EEER

8.1 W WIN I — BB A S e A LA B B L 209115 i

B T A A T R AR 1 DL

W IR R A 21
I

R34
Py
i BB
i 20%

v
dn

LEE R

HA ) 7 5

Iz ] 3 50

g

2 Wil
Rl 3 "

10




EE RIS A E S (LOF) 2019 fF48 2 =R

FRTRRE ] [X.
]

2019-05-2
8

mn 1 = - | 15,264,068.38 | 15,264,068.38

3| 2019-06-0

3

2019-04-0
1%
2 15,651,085.14 - - | 15,651,085.14 | 39.96%
2019-06-3

0

77 R KU

ARFE G AE AR S AR B — BT R SR e L )i 30 s 1 i < A 2096 (I 15 7 »
FET RN EA RIS OL S, QBT B AUk [l s R bk (], I g/ BT e ik DA & 2
I RS SN AR DL 5877, AT e Sk G B 2R — s s, LA mTRE S| Ak e i ah Itk
RS o

FERFETROL T, R e A LUB s vt KR R A &, W] e 3 250 FLRE [m] 5 A
B W IBF S CT IEW IS /EKF, milmFeiatt )y, SRS IFE &b S
A S5 I

2 RUMATE T A A 2

1. AR J A Pk 11 3 ZE

2019 5 5 H 9 H A A = AL G BAT R 4 7] G RN BCR 3 18 o [ 25 S B P A IK
JURE LR AR YRGS (A T

2019 5 5 H 9 H At = AL G BT IR A 7] G T #8702 i Z oo R AR
BATBRA A S 2

2019 4 5 [ 13 H A A R B & BUA IR 7] 5 THET 30 T AR 52 50
A7 B 22 W 3 U AT R A 55 (0 A 7

2019 £F 6 H 4 HRAT R I A BA IR ] 5 T IR I BT L 5836 % 7 B {5 B Bt
BRI A 1 o

2. HAhARGE R

IS EHARAR ML T 1998 4F 4 H 9 H, =& EiE i S oz i e
THATZ o ARSI, bR B I R R BUNL M
WH A, EEE R EERE T AR AFREREEEREEERN, H
FEIESEEN. TN EM QDN EEE AL HAE R ETFESERA, HHNHER
i ETFRSEHAN, BN S EBESTIESEEN, BHIEATEREE SR
CELNBIE . EEIMABE ETUER B RIMA L AT AR HHEASE FOF R

B

Hu}

P
F
it

T B
S8
i

=
< &

@FF

ab:

%"

Im}*

11




EE RIS A E S (LOF) 2019 fF48 2 =R

BN EHASIRE BARAE S BN a0 Ol ETF S ESE A, DU ER
FEHAN R RS ERAN, FETAFREM RQFI ESEH A EEEGRI
U2 NS E AT L

G REN ETF BRE RS MR KRS AR —, £ ETF BEE 1y
MR TFEEMELE, HElE LR FIE 50ETF. HLE IR 300ETF. 1£E MSCI H
A EPRE ETF, EEfEA ETF, LR PHEIEL ETF, BE R 02 225ETF. £ E il
500ETF. 5 H/MR ETF. 42E AR ETF, 5 HiE de s ETF. 425 JiEPY 1| E ek ETF.
R RIS HT R ETR, HE R %% ETR. R R GRl ETF. AL ETF, £ HEAIH% ETF.
B AR ETF. BERET T ETF KAEE 3-5 & ] (5 A ETF, ¥IPHER T
T R KBS, N eES. RS, 17 dE%L. Smart Beta G A %
W IaE. TR BURAS B BHR BB 7e B e

T G LUR NIRRT R, RIS, B AR RAF IR . AR
PRAE S F S FU b O R B G s, TERG 0 44 b (3% 2019 47 6 H 30 H#L
), HEBIHIIRS (QDID 7E“QDII H<5-QDIl R 5 HE-QDINE G FE (AR 7
HEFP 0134 HE B RABG IR & FE VR 5 5L G-I TP B R -l P i B AR < (A ) ik Fr 8127
HF FHR S (H R)E R G -0 et B AnE &-donT et Bhrdss (GE A S »hr
8/89; HEE G SR (A FTEHIF I 4@ 3 M B R RS (20 (A%
hHER 1/228; H R B 30 K AGTHF(A JE)FE 5175 2k - J ST BR A 31 1 2 < - T B U £ 1Y
g (FERRADD (A »HHEF 10/40; HEERE TSR E Mg 3k & - PGS
BRI S - I GO E AR S (gD (AZD "W 7/19; £E LIE 50AH
PIETREL (LOF) (A 2K) 7E“MREHE 4G -brvde BUR S A R -l MR PR BB R AR S (A
0 T 8/29; HEE FIIE 50AH ik feEl (LOF) (C 28)7E“britk Fa Sl 5 AL 3 bt o
BETRHUR E LS (AR AR BT 4/11; 4R E BAIE S0ETF 7RI 5 &I 5E ETF B:4-
LR H S ETF 64 h T 6/61; HEE 2 ETF 7 286 4 5 ETF B 417145 %
I ZE ETF 24 R HEF 3/31; R U 300ETF BERE(C ) TE IR &I EE ETF B 4-
BRSO 32 ETF BBt S CIE A JO »hEF 9/34.

2 ZRPE, AT JOBEN B SR (AL S VF LA ARUR 12 ORI, 7 o FEIE SRS T 5
TS E A VR R, SRR SRR R SR RS AR, RE K
777 (004042) R3R<2018 FERITIMAMF M g4 He 2, FE A/ ETF (159902)

32018 F ISR B 43 %
12



EE RIS A E S (LOF) 2019 fF48 2 =R

FER RSS2 R, RIS P TRV T A, 555 IR
PERIIRSS A5G (1) R FESHARETE R LA R T IIRE, %) B 7 K AT 2 ify
WK A2 Gl R AL A5 I, RIS R GEIE T DOEAT B {5 BINE, Eah i Rl 55 JpBERERE, O
TSRO AE . HER . ERERIARSS, SRR () SREREMIT. BERE. 2o
RIS S 1E, St E 2R BIMIRIE, (3) JTRE“URII A T 17, “mise il
EHE, B EIEPUET RSB, MR IR T BRI B MRS .

9 FAEXFEFR

9.1 & &M Hx

9.1.1 H [EIHIE s 2 1 - e A AR SCAF

9.1.2 (EEFRETNEHF RS (LOF) HEE&HFH )
9.1.3 (FEERREGAIFFHR TS (LOF) FEEHIL:
9.1.4 EHE LA

9.1.5 FEE ML BARALAE . B ML

9.1.6 BEFEE LS T b BN,

9.2 71 55
B AR T 3 & /B3 S48 NI AT .
9.3 & 7

BB n] B & AN BE S U E N ERT e S & P s &30 A3 A A,
B TR BRI 18] Py B % 2SO (K R A s BN

HEH G ERARAA
—O—hH#ELH+tH

13



