J R HIEE TAZ 5 RO IR B 77 5 Bt 5k R AU 4 2019 4R 57 3 /4l

JTRPIEE LR R BRAEEOEF R R R S R Bk
He
2019 ££58 3 =FWE

20194£9 A 30 H

EeTEN: | KESEHEARAA
HETEN: PEIRRITROEARAFE
wEEHAY: —O—NETHZT+=H



J R HIEEE TAZ 5 RO IR B 77 5 B 5k R AU I 4 2019 4R 27 3 /4l

8 EBEERSF

FEEHANWEF S LEFRUEARRE PraERAAAE R ERICH . 1R PR B KB,
T A AR FLS I AR AN ST A AR AR AN i) ST AT

B FEE AP E TREAT RO A IR AR IRIE AR &S FME, T 2019 4 10 H 22 HEK 7 A
R PRI SRR AR T H ARG ENE, REERNEAEERRICE. RIS
NN PN S

B KU LLISEAE F B iR 57 i BRI B A s P 2R B (EANRIERE G — S B

F B AR SUF AR AR KL 50AH XU, BT AR AT W B0 R SRR AT 4 b 12 A
e e SR

AR RIS R R i T

AIRAEWE 2019 47 H 1 Hilg% 9 A 30 Hik.

I[

® HE M

2.1 e 7= AN

He < fa AR J7RHIEZE T ETF Bg

3o AR 003017

FeiafErr LRI

A RN 2016 £ 9 H 26 H

T I A7 A A 479,821,130.35 1}

5 H b ARLF BT His ETF, BB, &
SR PR i 5 255 1 R B R 22 /M

Bt s ARFERON ETF PR G, FEOE % T His ETF 23l
X BRI A BB R o AN ) el AT i B G R
50NV 25 bl e R v 2 T 110 I 350 SR B s 2 P2 Py 40 oL 428 1) 7
0.35% AW, FALEREZ R ZEAEHITE 4% AN .

b4 H A ik i 95% >HIE . T4 Hi 28 2R +5% <R ATV HAAE sk R % (B
JE) o




J R HIEEE TAZ 5 RO IR B 77 5 B 5k R AU I 4 2019 4R 27 3 /4l

IR Wi 2 A AIEETN ETF BZdt s, W Sl m TR et e. i
FRREESIRMNgEE. ARSNEAREE, AA5
PRIGTRE . LU BAR 5 B pi AR 1 e 555 T 3 A AL ARy XU Wi

AL
FEEHA JTRIESEHAR AT
HEEN [ TR RAT et A R 2w

T P 3 4 1 3 4 TR R FURPUFE T ETFEGEA | T RTIUFZE T ETF Bi#E C

NBAFFEE T B 003017 005693
s R T B R & 1
172,136,854.34 iy 307,684,276.01 13
EIYS¥
2.1.1 BIREEREARBNR
FL LR JR AR T2 5 R e BOE F 5 e 3
F 4 FARY 512680
FH e sl 2 5 IR
HEeAFEMH 2016 £ 8 4 30 H
R mE LT RESRAL 5
HUESRAE 5 B
it
A =E: 2016 4 10 A 14 H
FEEH NI ITRESEHERAT
REFLE N Hp [ R ARAT B A PR A ]

2.1.2 BIrEE= Wi
B%E Hbx s BB AR TR, A8 SR ER R B R R R 2 A M

ARG FEERIGE A E L, B R AR 500 s i ik
J S A B PR B R AL, FRARAE AR R4 Bt I
BB SRS FOBUE AR B HEAT HE S I 8 o AR S 105 T AR IR EUS 4
i % 6 348 B AR BB 1 EEAPIAMIG T2 B 1 EL YD 90% HLAMIG
TARBL e HE 4 577 1 80%.

RIS BRI BN FAEZE T A& IS it e
IFREIFE R

M= e i

3



J R HIEEE TAZ 5 RO IR B 77 5 B 5k R AU I 4 2019 4R 27 3 /4l

AIE NSRS, NS m TRE e, el
B 5T e AR EERHNEREAR TR
MR, BA5EE. EARHR AR R 13
FEABAFR) DA AL 2 5L -

IR AL 2 A5 1

8 FEMFEBENESHERI

3.1 EEM LR

B ARt
ek
(2019 £ 7 H 1 H-2019 £ 9 A 30 H)
E M SR
JURANEET ETFERGHE | JORHIEE T ETF Hi3%
A C
LA Lo 1,223,814.47 1,143,560.82
2. A 4,987,175.29 35,694.94
BIMA Y- 15 225 4 A A 0.0302 0.0002
4RI G 58 7 1 131,447,737.31 235,155,120.00
5 IR FE B B 0.7636 0.7643
FE: (D FridBE S SHRRAAIERAA NNWEEE 5 RS &0 A, th N 5 Sebriicas
KPR T 5B

(2) AE eIt et AR . BBt . HABON O &2 Sl A st
TOBRARR SR RARAT, AR A Cse il as in_EA A 2 fe i (B A2 3 e -

3.2 HEEFEHEN
3.2 1A A BE S M BHEN KR K H 5 RS LB R I 35 2R A L
I JTRAPEET ETF BEE A:

i | s | g | R
e - o . Wl =R | ©O—0 @—@®
sy ! i R .
® PR | il | T
TE=ANH 5.16% 1.39% 3.07% 1.47% 2.09% -0.08%

2. JORPUEET ETF B C:

| B | SRR | SRR | URE | RO

-0 | 0-@

4



J R HIEEE TAZ 5 RO IR B 77 5 B 5k R AU I 4 2019 4R 27 3 /4l

® PEZE@ | WU F@ | el F s
)
g E=AH 5.09% 1.39% 3.07% 1.47% 2.02% -0.08%

322 HESERAEHURESRTHHMEWKRZ) K H 5 RS LR AE K R ARSI

L

JRHIEZE T A2 5 BT TR AOIE I3 3 Bt e R A
FUHFE IR 5)Mh G bR AR T R ) P S H50u EL

(2016 49 H 26 H% 2019 49 A 30 H)
1. JTRHIEFE T ETF B A:

9.63%
4.84%
0.00% | H

-4.34% .
9.6 ;

-14.54% N afl |
-19,38% N
-24.22%
-28,07% /) i
-33.92%

-38.76%

2016-09-26 2017-03-29 2017-09-28 2018-03-30 2018-09-29

| T TeTrBi s — S S|

2. JRHEE T ETF B C:

2019-03-31

2012-09-30




J R HIEEE TAZ 5 RO IR B 77 5 B 5k R AU I 4 2019 4R 27 3 /4l

23.32%:
19, e p | .
"\"Il_.1I W
15.55% | ’Ill',‘ A I\ l
11.66% 1/ J I"-ﬁ-,-"', - N
7.77% | Ia'
3.89% 1 11/
0.00% I Tis | N
-3.50% ! _' s
7T ! .1 I
-11.66%%
-15.55%%
2018-02-13 2018-05-23 2018-08-30 2018-1=2-07 2019-03-16 2019-058-23 2019-09-30
|— & miFE TerBie — A |
g8 BEARE
41 HELH (RESEZH/PNH) FH
AL RS
ZFRHAR W Mol
4, % — L
TR BiEH R
H A Eiii]
j%ﬁ?;;; NS, T2+, o EE
zmigﬂﬁ BAEE IS M . 8 %
s IS A PR A TS BHA T R
MRS e e
318 o I G R T BRI T T A
N J7RIPER 300 FREIE SRR B4
. R | 20164 WG LET(H 2014 42 4 1 AF
L I i R : 154 | 2016 4 1 H 17 H). IR
Mﬁ;ﬁaﬁ {57 7 Nl KR 8 I 2 5 7 B
?ﬁ;;@lﬁa’]ﬁ L F 4 H(1 2016 4E 1 A 25 H
/\;‘}g r‘%:lﬂ % 2018 4F 4 f 25 H). | Kikik
" 500 2510 Rl & BUE S VM 23 5
e FE([ 2017 4F 8 1 4 F % 2018 4F
H e Bk 11 7 30 )
FIE TG ’




J R HIEEE TAZ 5 RO IR B 77 5 B 5k R AU I 4 2019 4R 27 3 /4l

A& (LOP)IY
HEZM, K
PR 300 22 5
RTF e 2
R A4
RIS, |
R/ 300
A G BT
TRHCIE SR 43 08
BEEMEEE
B TR MR
300 %2 & B FF
TSR HGIE S
S aAE S
EErEEL
TR AIERR
TR LA 5 1Y
TR HAIE
A 5
RIS, |
KAEFRE ™
NEip ety a !
IEFF AR
B S
7R AHHIEZE T
5o RTF IR
R IF 45 %
EErEE2
B TR HUERS
TR AE 5 1Y
TR HAIE
TR EE S
HEZH; TR
BNAR 2 55 1Y
TR HAIE
TR EE S
HeW, 7K
BNVAREE 5 2
TR R EOIE
I
SHE S s P
RARE AR




J R HIEEE TAZ 5 RO IR B 77 5 B 5k R AU I 4 2019 4R 27 3 /4l

NEERSNE s
g SN S
I ORI
3 EAh T
REHEFaEL
WEF IR 4
(QDII-LOFR){)
HEZLM. Tk
S I JE 1 AR 25
AR TR
WEF IR 4
(LOF) 44
R EE B
H = R EOIE S
e S
S4H, TR
ik v 100 22
Sy BRI AE
HOIE 5 48 T A
KA IOE- A
IR Ak b
100 ¥EHIES
e S
S4H, TR
Wik e ARt
ST CRACILY a !
AFE S A
S MEE L,
IR AEREST
TRAEFEEOIES:
Qe S
G4 T kE
Az [ il
BB ER Ak
AFE S A
4:(QDIN)IF) 3
S&H; TTRF
TIE S A0 3 Bl
BN Ty BATF IR
KFGHAE S
RGNS
R FRBR BT
Tl S 2 B B

VE: LARHRH A s L H 8 4 5 A BB H 3.




J R HIEEE TAZ 5 RO IR B 77 5 B 5k R AU I 4 2019 4R 27 3 /4l

2AEZF ML 35 SGEMAT I B2y CIEZRAL A N A B A BRI M) BIARSCIE -

4.2 BEANHERASESBEERTEBILRHHA

ARG A, AEEGEENRIET (PRI ERES SRR 51k S0 RIEHEM &
B alE. eI BEA RESFHFIHUE, AEWSE M B 5T SR 2
IBFHFEE T, AR S AR A L, O e B NSRRI . AR I Bk i
EaiEa I, TIFEEHA AT, EEMNREEHENTGH BN SIS S FRRE.

4.3 NP GHEHBEH
4.3.1 ARG ERIPATHI

NENEIE SR IR R ORI R, INSRAT 5 4 ECPR T K A, RE i e AT
A S RIS I BTVPAL, RUE P52 5 SR U P S 300

TERL VR PRI IR 7 10, N R RESL 1 T A% P45 46 106 R o S H e BB B, AL
(KRB BRI L ARIE T A ) 4 R, B A G FAER AL P PT LA e, i B AR
B T2 P 1 R AR - TR Sy R, i A8 B AR BRI TR e L A AR S LEAg) 43 T
CEEPHT I E N, AP BB A SRl AR IRUR B IR ] <D #2958 5 R it 4%
BEAT Gy I AT SN 4% A TR, SRR B KU f) < b ORGPt FEA% b 0 #508 . BF AL AT
DR S EHINE I AR SSicl S8 ke g SAIDE: I EE s e

RGN, FIRATRE GG SARPAT IR RAF, ARMRZEHEZR T AP, KR
FEARATAS A P2 5 L
432 REXHITANERUH

AAF JEN EEEAFEB R A G 2 8] GEAEHIREAE S K ENHERIN SE— R RAaE
FER 32 55 H W BEAT SRIFIAE S o 0 SR DR 0o DR [ SR R A 0L T L AT IR M1 2 S 1, R A
) AT AR T IR A

AREWN, AR NIARERAGS S50 AT NS, FIH RIS A5
K B2 Sy BB A2 UE S 2 H S B 5% 38 1 IR, AN R 2 FHAE B ) < DR 4 5K
B AR R LRI R B2 5, A R IE G B R HUE BAT 1 R T .

AN, REIAIEEH 0T BN T35 5 IR R % 1 53 58 5 o

4. ARG H N E S B RE RRAZE ST



J R HIEEE TAZ 5 RO IR B 77 5 B 5k R AU I 4 2019 4R 27 3 /4l

IV S FPIE FE TR MU RS R >05%+HATIH WIME IR (BUE) >6%, FERA5E
4 LR ERER L Sk A o

(1) oK

16N ETF BREEE S, ATES FORIRBULHEN B 5Ens, LEFAT RIIEE T ETF K4k
R IS, T AR, R RRAR RIS B G TR o o 45 v DA T ] 45 FR] 350 i S BRI A8 SR A R
by, PRI B IR ER IR 2 .

(2) BfEmHr

RN, AT G IR EFRZE RS T B R B O R L H AL [A] R 2R

3 FJE A IR EINEGATR, HrP)r i 300 ik 0.29%, HiE 500 ik 0.19%, g
AR FE Lk 7.68%, FiEZEdR Tk 2.47%. Sk b, 3 F=fE A i st e, EHER
Ty BEE TR R R 3E 22 90, N2 A BREETE T34 ) N AT, 3 Z=E L Gr i vt A P (=l
ARk i R BARA Fiig. 3 B, FUCBmHBREINERBAFFSEIK, HAMTEEE 4
FENE, [FR, AR, 3FE RS T4 Eik 3.23%.

4. SR EHAE S KGRI

AN, A A SREEG OB EIE KON 5.16%, C REE G M BUFEIE K4 5.09%,
[ b S LU AL HE N 2 R O 3.07%

51 EHRESH-HEHR

3 b 3 & MR PRI
75 i H &H(t)
EE 471 (%)

1 A 2 $5% % 1,999,550.24 0.52

Horp, 22 1,999,550.24 0.52
2 R 334,902,058.45 87.75
3 [i] 5 WAL 2 5

H, ik

10



J R HIEEE TAZ 5 RO IR B 77 5 B 5k R AU I 4 2019 4R 27 3 /4l

BTSRRI - )

4 e RS — -

5 | ERATAEMPE - -

6 | KNRE G - -

Horpe KW B ) SR NGR 6 <l

7 AT ARG H &AM 61 38,180,722.27 10.00
8 | HAh#™~ 6,573,432.02 1.72
9 | &if 381,655,762.98 100.00

5.2 HIARBLH B inie A

RN
24 | ey e

R K4 4K SN AR
o | ot {8 L
(%)

PRI | R | XA | R

1 . .
MOUSEGES RS | B | P | s | SoO0209845 1 9135

5.3 WEHREITILROBREREAS
5.3.1 MEMAREAT LA KRR AREB R AS

B A
B (%)
A PR ARL B, - -

(N E] GRE sl ~feME Go)

B Kk 7 -

il 1,776,628.24 0.48
HLD . #000 BRABOKAE =R RDY i )
H A - ]
R AR - .
IEISH . B AEFI IOl - -
15 AT, 1 )
|5 A AME B AR RS 220,052.00 0.06

T @ |m |m | |0

11



J R HIEEE TAZ 5 RO IR B 77 5 B 5k R AU I 4 2019 4R 27 3 /4l

J &Rk 2,870.00 0.00
K |FHr=

L |55 IR 25 AR S5k

M [BFEBTF R R AR R 55

N KA BRBEEF A 5 it 5 3

O [EERMRE. B HA RS

P |[HFE

Q |BPAEMMETE

R [t & FER R

S |&&

ann 1,999,550.24 0.55
5.3.2 EBRBATIL KRR ER TR ER TS
AT AR WHAR AR A T s A I R B ) A 2
5.4 WEFARIZA RME 5 ESF = E IR/ MNEF AT+ 42 B =8 % B4
3 S R PR
Fa | SR Ji% Z2 44 FK (k) N RME(OCL)
EERITED))

1 000768 HHRT AL 11,300 175,715.00 0.05
2 002179 FR G H 4,030 165,955.40 0.05
3 002465 NEY ST 13,100 128,380.00 0.04
4 601989 th[EE T 22,600 124,526.00 0.03
5 002268 B ii] 4,200 117,138.00 0.03
6 000547 MR K& 9,000 94,320.00 0.03
7 002414 (AR 3,450 81,972.00 0.02
8 601606 KT 6,000 81,060.00 0.02
9 002013 HR AL E 11,800 76,818.00 0.02
10 600893 Wik zhH 3,400 74,358.00 0.02

55 WMEHREAFBF T RNOBRFERAE

ARG WIRARFFA 657

5.6 &AL A RE HES T E IR B R A Sss BRE B 2

ARG WIRARFFA 7.

5.7 REHIRIEA RUME SE ST #E LAIRNEEF BRI 48 B SCRAESF R W40

12



J R HIEEE TAZ 5 RO IR B 77 5 B 5k R AU I 4 2019 4R 27 3 /4l

AT AR IR AR FFAT B SRR SR

5.8 MEWIRELA AYE SESFHE B/ MEFHIRTA tS R B Y4
ARG RARIFFA SR

5.9 REHAREA RE GES T E IR BRI A BUES S 848
I G IRAR ARG

510 HREWARAESER R HKIBRIEHEZ S H U
(1) AEEEAR A WIARARSA Bt 16t
(2) AHGAIRE N RBAT BG5S -

511 EHIRAESBR K E NS B
(1) AEEEAMR A HIARARFA EH G5
(2) AHEEAIRE N REATE G55 -

512 BEAGHEHE

5.12.1 AN, AT TTHIRTT 2R AT EACRPORE RIS A, RS i H AT —
FHNRZB AT ETT AT .

5.12.2 AARE AN, FEE BT AT 44 B AR IR H 3 <5 R ALRE Y 25 1 I SR PR B IR
5.12.3 HABE =R

Fr 5 B EH(0)

1 7 ARIES 58,512.54
2 MSGIEFRE H K
3 IVl

4 | wiscRlg 6,261.28

5 A R D 3K 6,172,708.20

6 FoAt MR
7 FrHED

8 HoAh 335,950.00

13



J R HIEEE TAZ 5 RO IR B 77 5 B 5k R AU I 4 2019 4R 27 3 /4l

9 &t 6,573,432.02
5.12.4 % BARFER AL T4 B 3 B vl 45 55 B 40
AT G AR IR AR A AT 5 B I T e 345t 55
5.12.5 & BAR AT T4 B = AR U8 SZ PR A i 8 Ut B
AT G AR A AR 7T -+ 44 B S A AE AR Tl A2 PR A D
& FHAEEHHTTH)
Hfr: 4y
. JURWIEE TETFEE: | ) R PIEZE TETFRcHE
I
A C
AR AR I 4 47 B0 i A 158,530,887.87 190,509,019.55
AR HH A i R A A 86,671,471.94 460,585,911.09
Pl ASHRAE I 4 R 6L R4 0 73,065,505.47 343,410,654.63
A A B L 1R 4 AR B 4y
ARG I AR FE 4 47 B0 i A 172,136,854.34 307,684,276.01
g ELSEBEEANCHBEREESERELATESER
7.1 EEEEANFAEXES MRS FH
AL Ay
. JURFUEE T ETFEC | ) RHIEE T ETFBE:
i H
A C
2 B HA 277 A5 == /
H 4 0
AR A 1) SN/ R Ay i i
i
AH A A AR S 0 [E] Sy i )
i
A H | SR A S
e

14



J R HIEEE TAZ 5 RO IR B 77 5 B 5k R AU I 4 2019 4R 27 3 /4l

S WA A A S S
AL e a BB (%)

2.08

72 REBEANEHEAREREAE ST S YIH

AN, e E AR HE A &

8 WMEPRRKEAZSKERERFAHRER

G FRIE B ] S S AR e g PR 1 DL

A OE | BEME S | RAERS | R E G | KERBURE
1 H R S A | st 4 gy | FPAMIR
E 451 H 451
HEEMARBEESE 10,000,40 2.08% | 10,000,40 2.08% =
0.04 0.04
N s I T L ¢ IN
5
FEZ N B 415.82 0.00%
BN SN
HoAth
&1t 10,000,81 2.08% | 10,000,40 2.08% =4
5.86 0.04
9 FEXHAF
9.1 BEHEF
1P I W St T % Pl 2 TA8 5 T IO O e 48 3 4 ok ke e B 3 4 B () S

pon
2. (R AEZE AL 5 PTG R BOIE SR B0k AR sUBR R SE G 2k & 5 [R])

3. (R HA PR A R TP EE Gk 55 B )

4. ()R HIETE A8 5 ROT I IR BOUEZ# 4% U8 5 < RO U A 3R 1 30

SAEEE LT

6.3 B AV S5 B AR AL
7 G FEE AL S5 FAR AT

9. 217 UL 5.

ERIL7N
BN

UM R X E PGB 2R 1500 E ) # 5 31-33 1%

15




J R HIEEE TAZ 5 RO IR B 77 5 B 5k R AU I 4 2019 4R 27 3 /4l

9.3&F 7
LA REFEAEENI E 2R AR, R 4% TA 2R ) S B
2. MG A ). FE4EFE ML http://mww.gffunds.com.cn.

TRESEEARAF
—O—NnFt+HA=t=H

16



