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SARIMA X4T. EERBRIA, KA TSEE. HEFARE LHLSLE
Flag29 2., Reitd AT EeNETHETSEE AL ER AR AT,

REFEARBE IO RE £ LARRS], Wi A TAAE, RETHEALR
FELEFE, WALERTARHIHRRB AR ZEENED L, LEELE
B AKRRFTI, (2R AT L. o R RS B udt, LT IRBAIREE
e B E N 2 69 HLE A f

2. BHATH

AU R HIFH A BN R, KeW > TFA T FIRFRAE:

(1) RAGIES,

(2) i RALE G AT 2R H A4 Ak,

(3) MFEARIR LRI

(4) qEA2EEA. AeiET AL T

(5) AFHRR . HBRINER R M A IAMTIE B 691E 5 L 5 7% 3h;

(6) FFE. ATBUEAAF BiE AT B o) i E ).

EeTRABRELMZELELERA, AoREABRLEREER. FR¥E
FIARA B HA T KA F X Z 49008 KATHIES RA AR BN AR GIESR, KA
FAMERXKS 0, BEFEREGET AR T RS, LREEDAFH
AF BRI RN, BSEA) AR, E AN IF RIS A IPEIS], BT

IS BMAEPAT. MR R GSRERFEIAEIEANEFE, FHBATIEEIHEXL
5. TRABIHGNRZIALTHATELAFTIN, HEF 50X U LRI ETE
Bit, REERAFTFLNEVHF XKL FALATT &,

EAE. ATHUEALR ST AAEE R AT A6, W ARE SR T IRFEZA KR

U

L. b B E

A At Gk A MSClF B AR E FRK K 3 45 200 35 5 795% + 44T
EEHAFE () *5%.

ATAERSFT 7o EG], A7k b B R 895 R AR & 0 R IK 5 4%
AE. JwRIBHAE A AM K ERFAFIE EARAT IR BB BRL A, KA LR AREIREL
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G40, SUEAT A AMRICH B3R, BEAHA ORI BN, KA AT
DAAB 4 3 A B A R R 0 R, B iEiE K 4942 B K B AL A ARHI S
B, RN EHARA RS L ARE W B, BARORM. B
B RARAREF MY h (R TRTRMIMEE, KEEL%), WAE
B R DIRAAKRL, e EAT ARG AAIE AR EE L Bz 540
Wk B, b BIE A SR A AL

ARE B TRER AL, RPN AKEZ TR T THAL, FAREL
AR AR AE ST IS, A HAF6) 48 HAR LG KU I 5 4 AE.

. AT I AREIEAATIEIL RAA) 6 2R B T ik

1. RERxT LTG0, RAGPEK TG 0% EE T,

2. AATERERF0hgr b,

3. Ee¥WABRETA XL REAEZATEAD XA, R EREHH

BFAANGF A,
4, HAEIEARE TAH AIERELEI ZATIEARARARAF], RI KA
BIA A F)

5, FRERXKIHAAH. BER. BAREASMEMTELEAFTXZNEZA
ERAEAT R L F) .

AN RBIRFAIRAE

EeEHBANEFRREFTRIERRE T I RTHRALRBICE. RF A
HARE KRR, LA TG EEHE., A AR B B T,

AT ABFERALELRNE, ST RREF O 54547, FEERIAFEK
FUGMEFNE, REAZNETAERFGER. REBHLERE T RBR.

VAT R 4% 8 F2MSCI¥ B AR E MK ) 18 808 A KAEAR K 4201953
FEIRE,

5.1 |AEHAE K ZBEHEIL

. - 73\ /M\;E,\ ;% d é‘ b 9’
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3 |Bmaksak 827,929.20 4.97
Ho A 827,929.20 4.97
FFXFEA - -

4  FERBIK - -

5 |ARRATASER - -

6 |[EANLELBT T - .
Hod: Ewr X =W ag E ] ]
NAEE Bk S

7 fj\‘gﬁ%ﬁ“ s Ette 170,118.17 1.02

8 |HaASs 145,655.45 0.87

9 |eit 16,648,994.46 100.00

5.2 IRE AR IAT L Koy IR Z3L P4 b

5.2.1 RE IR IGFHIL K I AT L - K 693 N IR Z AL T4 4

K k£ 5 Mgt (r) | SERER] LD

AR MR . Bk 92,831.00 0.57

B |&# ik 1,118,854.80 6.86

C |t 6,253,838.50 38.32

D ;'Efg JZ{_ MAAA L 1,296,044.00 7.94

E sl 64,549.00 0.40

F & e RE L 357,162.40 2.19

G |RiBiE#Hr. SRl 677,250.00 4.15

H lemfinkd i i

| ;‘iﬂizﬁ KA1 Lk 113,599.00 0.70

J |eaaw 4,963,438.44 30.41

K = 270,849.00 1.66
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M HFHARFHEARRS L - -

WD | .
27 b

o [FRIE. R Lk | |
ren
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S |4 16,080.00 0.10
it 15,505,291.64 95.01
5.2.2 3R AR APMAL KB AT b 4K 69 3E A IR 24X 24
AL ARE HRRFIFA BPHILTIRET .

5.2.3 3RE BRI AT b oK 045 AR

AR AR IR RIFA IR
5.3 L HRBAAME & AL
5.3. 134 R B T S AME

BREZFEE.
T = ALY KON HER 69 BT+ 2 PR Z 3 F A 4w

B A AR RSB AT 5 R

ZHRAH M
i P& Z XA RELAR | #E (K) /“\(’lfﬁ)ﬁ ‘B’ftéf;”f’j f)ﬂﬁ
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2 600547 LA E4A 12,820 434,469.80 2.66
3 600886 Eixw A 44,800 403,648.00 2.47
4 600016  E.A4RA4T 63,680 383,353.60 2.35
5 601166 3£ 4R47 21,400 375,142.00 2.30
6 600519 FMF & 300 345,000.00 2.11
7 601169 L F4RAT 64,200 344,112.00 2.11
8 601328  ZdE4RAT 58,200 317,190.00 1.94
9 600276 |23 E 24 3,680 296,902.40 1.82
10 601939  EiX4RAT 41,100 287,289.00 1.76
5.3. 24k % B R B T Ao AMME & 22 77 4 E e ) KO e 6931 2 4% K
AT
AR RIRE AR BRILTREZ R~
5.4 &I R I fm A et o R 6y AL
55 et Mt () | CEERS ALY
1 FARH~ 827,929.20 5.07
2 |PRATEE - -
3 kiR A - -
Hd. M A ERE - -
4 IpAbfEH - -
5 |[dksz ek i A il i
6 |FHZHE - -
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AR AREMARKEA LS.

5.8 IR4& EA R d o SUMNAR & AT 75 AR A5 KO HE A 09 AT B8 AGEAR T

A AIRE IR RFF A RIER T

59 REHAREALKGRIBE R ZHHF
5.9.1 L HRAARAESZ TG RISH RHL MRS

KA RIS AR RFFA RIS I
5.9.2 K 3435 KPR IS B 5T 69 45 T BUR
R ARIRE PR RFFA RAGE .

5.10 AR AL ST BT X5

5.10.1 A E AT T B R
AREHR, KREASARFAEHRHR.

5.10.2 2 AR AL SZ K0 BRI R FLFH A

ARERREIARFA DR,
5.10.3 AHE i X Z RN
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511 K8 RRE AR T 690+ L7600 AT 2R, IRERALRAT
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89 AT AR TARAT IR A PR 8] . B 4RAT (601328.SH ) 9 X AT EAR B ARAT
JRAA PR a) oh, AIRESEA BAM B E RN L RENEY, LIH BINER
EE B A —F A BN, ST e

201964 A28, FEMBATREEREHELEN 2 KERT B R AATEAT R Z
F (KRAFRET AT (2019) 765 ). ( KARRIEST &5 (2019) 785 ). ( K4R1%
W kg (2019) 80F ), x4 B R AARATHEMNA TS ARKG, EKFTASE
M RS, EERTIIAL, TEETREREML, RATASLILRRIES KR F
FEREH, WRDAEBATALLERIES; WEEERIML, AR, 2T
FAERE; MATEEAMRITAUILZRIES, RBIRELBITALILESF
HiR B MEFRATAT . 2018F12A78H, P ELATRE R EE R R 2L AT
AT kE A (BRRMEAAST AT (2018) 55 ), stRABITRH LS ™ EiE R FIHR
ZERN R EFNERHATLN. BB, (BRFREATNAF (2018 85 ) T K
ARATAET RS EERFRETAN; B LBEFTENE IR, BRI, EY
RAFAER AR, A THIRESR LB B LB T, AMTEY~ 5
Z R e e & R En; MAEMTAFILR, ZHERERRA T, BE ARGt
RFAER; AIERARIEN F LR AR ARIESF 55 B N F R HATA .

2019509 A 118, F EARATHRIE B8 32 2 5 2 b OARAR M5 By & A AT B 3T ok
TH (TR AT (2019) 285 ), *TALFARATIANA TR 8] ASATH G2k
PR T ZAT ) B G AT R RAL T A ASBIAATE R B3R R G e 7= s BUR
[ W % 038 345 368 18 FH ALK K LMtk SR A R E T HATR .

2018412A7H, ¥ EITREUBEEER SR AR AZ S (4BR%
I RTF (20181 125 ), *F sUBARATIRANAT FRAN 8] R RAZGE 7% RiF 4 4hik. 2
MR EEFAAT R RAT TR K BA; RAIRIAE LN O A e AR T
i MEERAREL, AREEAES ERF; BV TG RETE RE R A
ATHHIAE, HAE LISV RAERRT, 130T B AARIEARATRIN I
i B RA BTN L KRS, HHEME BT LR E RO, Akt is
FAEFFENEFZHALT. BB, (BRARMAT AF (2018 135 ) *Fid4k
AT RN AT s 8) 51 W 2K b I ) 35 B e ) RaHL; I+ AR R BRA & A KUFe
& RE Sk N F R AT . 20185F10A248, FEKEUREEEERT S
BRI B ZAARATHA T R B CPARIETT (2018 465 ), Af GB4RAT IR A [k
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OB BRIRAEARAL, GIRIRAIENE 5 & R A # 04 & 2 05 ik L F £ ATAL 5
KA KA 74 E %) MSCI 1&%3h) Smart Beta 55069 % 9%, K A4LT. bR
AT, RIBARATA MSCI XK 3) Smart Beta 45468977+ X oIk, &A1H) 87 7 5
ATt R FMERL E A TR R, SARRER T A LB 485 a1 F F b3 A 1%
JE.
SN 2AREHFT T+ L REARLE AL ESRMT YRR Z A,
5.11.3HAwH 7= M) %,

5 2 AR 2% (L)

1 WFEiRiES 4,244.52
2 EHGEAF 121,981.87
3 AR A -
4 A& 13,640.27
5 [ Mk 5,788.79
6 [ dkEk -
7 TR -
8 [t -
9 |t 145,655.45

5.11. 43R5 BRI A 494 T 45 AL 69 7T 46 3w /9 4

BERR, REERFA L TR T A

5.11.5 34 HIARA + & I F F A4 AE 2 IR s 5LEA

5.11.5. 1% IR BRI F AT+ 4 IR F H 42 8 % PR sLa 3L
WAEHR, AESIMIALT I+ L RE T RELRBLREGTFIL.
5.11.5.24R % B R ABRMALF AT 28 PR Z o A7 72 38 % FRH JL e 9L
REMA, KAESBMLTO I EL RKE P A/ RE LR HE R,
5.11.6 L F AR W2 8 A X F 3K 3R 5
HTWEANGRE, SR fe ot R TRAEERZE.
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FT3g ey
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. TR RIS, B A B TR FAT AT 20 2 A AR 2 69 B 38R B
AEEERAELF A A2018F10A178, Ae kG4 2201949 F 30

A KRR LG R 4k 4 s B IR R ey i
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éﬁ&%@ﬁﬁﬁdﬁﬁwi ﬂm&%
I — s & 2
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==
Fl 31 H
Py
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BATHIE, ReWM P RETLFEIM >, Ae¥RAET BN 7 FF 7 A0
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Ft+=3fa AeFTFHEA
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= AEEx £
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=, RiEF ik

1. GEA R G PT LW 693k B R B KA HHE A a9 46 1E
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A i

2. B R H S fEE
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Z I BB IR B0 I AE SR

(2) R AT ET EATAN R S 44 B M AP 54 B 5 = 5 16 (AR 4R 4%
WA Sofb kB GBI, AR IRA R B, ARER S A EZFIRER
KAETREA, BRAXSH B F = F AV BAGAR L ST 4 B a94&E 5045
i, WRILR G BERFARELAT EREME, THAE R S IATH M
AREXEMNAZE, BAERLZH TN, HHLSNE,

(3) RGP LT RFATEN RS 6 B K & e At 618 B 5 = 77 A 4R
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TR T HRET, B = F RN R AN 09 B AL SFF, demAfE
18.
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(1) #ME. IR, BB AT 3 R MH AL, HeAE 1 B IEA R S P8
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6. AEELZFTRZIHREY, —BAIREZIRE B 4 LN iTE1a, #FES
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9. 4w A HIEAE R 4% B iR AT A A EILR B Lo ARG, e
FTEATARELRF L RS ET AT TG, HRARBRNMEL GG,
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A 32 RN I AE, ARIRIEAZTAE.
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L4509 B FAR RGBT R AT EE MR EIE, N E SRIeAEE 2 TAE. A
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BT EAL AR R ABE R FAR T, FEHE=ZF 7R,
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AT T G AF A R G FBAR A B K (RIRF), WAEEAEIR AT LI
22 MFHMA, FELEIANRIZEH TR A RF R LT L FAZFAES
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