J R BINE AR A 5 BT TR BOIE TR 358 3k Akt SRR & 2020 4E 5 1 TRk

[ RBNEAREE 7 BTG E SRS SR B G R A B
&
2020 4E58% 1 FRM G

202043 B 31 H

EEEEAN: TRESEEFRAA
EERXEN: PEIEHBITROBERAH
WEXEHBE: —O=-—OFNWAHA=-+—H



] R BINEAR A 5 BT TR BOIE TR 358 3k 4 ke sUB R L & 2020 4R 5 1 TRk

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

FEFEE NP E THEAT RO A RAAREAR S FRME, 7202044 H 17 HEXZ T 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 HAEM SOF AR AR MKIR I 50H X, BT LR AT W B0 R SRR LA 4 b 12 A
e e SR

AR RIS R R i T

AIRAWE 2020 4 1 H 1 Hilg% 3 A 31 Hik.

I[

® HE M

2.1 e 7= AN

He < fa AR R ENEAR ETF B %
B FAUY 003765
FeiafErr LRI
A RN 2017 %5 H 25 H

0T IR I A7 AL A

861,230,410.46 17

BB H AR

ARG FESEI BT Hbs ETF, B%IRE T4, 16
SRR B M 25 PR R B R 2 /MK

B A

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 .

b &t I

95% ><BI MV AR i U & Z6+5%><ERAT G WIAE R % (B 5D .

RS W 2 A

Aoy ETF AL, MR S m HR GRS fi




J R BINEARAE 55 BT T8 AR BOIE T #5258 2

FRBEGHRMHIEE. RESHRBNEE, BAS
PREFEEC PL S AR B FEE i AQRR A0 BB T 32 AR AL A XU i
BARFAE o

HeEHEAN RS E AR A

EEEEA [ TR ERAT et A BR 2 7]

I JE P 2 < R < TR IRBNERR ETF B A J7RENEAR ETF B6H C

T E PR EE B A S AR 003765 003766

W F ARSI 159,142,788.88 /i 702,087,621.58

AL

2.1.1 BHirRERAEMN

B YN

IR BNV S 5 B TR BOIE SR #0583

F4FAY 159952
A (YW T o TR
HEeAFEMH 201744 A 25 H

B M P LT NESRA S
Jit

RYINESFAZ 5 it

A =g 2017 4£ 5 H 19 H
SEHNAFR IR IEG AR A A
FHEFE NBFR P TR AR T B A BR A A

2.1.2 HAnEE ™ Mt B

B H br

SR IREAARIOIREL, BRI O 125 AN R R 1R 22 B M

AHE G FECRIGE AL, BIRIERR (0 F8 500 st i 1A
BB R AREAAR TS, FRRRYEbR PR EU8A I K
HRCE R HAT AR )RR . AL G35 Thr B850
JIE R 4% 33 Ry B %) EUAB ANER T 266 4 8 7 B 90% HLAMIG
THEULE R4 557 1 80%.

b & Lk i

ARSI B IR AR RO B TR R RS RS LR HE
YRR e

IR WAL 2 4 A

ARG N RS T G n A R A ite S

G PR 4 2020 4F 5 1 ARG




] R BINEAR A 5 BT TR BOIE TR 358 3k 4 ke sUB R L & 2020 4R 5 1 TRk

S 5T . AR EERHNEREAR TR
MRIL, B SRR URAR SRR EE T 7
FEABAFR) DA AL 2 5L -

3.1 EEM LR

8 FEMFEENESHERI

A ARG
A5 A
F % Habr (2020 4£ 1 A 1 H-2020 4£ 3 A 31 H)
JRADNAR ETF B A | TR B0 ETF Bz C
1AM S 2 20,999,242.28 46,438,084.24
2 AR 22,986,720.26 16,635,258.16
3BT ¥ 4 4 A HA ) 0.0961 0.0268
4 IR IG5 7 1 164,103,233.69 724,036,599.30
5. IR HE By B 1.0312 1.0313

E: (D Priddk eV ESHAR A AR NG 5 e I, T3 R SEbriiad
P EART sy

(2) AL fia 2k e ASIALSON . BEBTI R

HAbN (AE 2 S EAE S )

THBRA R SRS RAREL  AANE A s dilieas in EAS 2 fe i EAR sl et -

3.2 EeFERI
3.2 1AM G HE S M BUFE I 2 KI5 RIS B e i 2 1 LR

1. TTRENEAR ETF BéEE A:

SR | PR | gt ﬂfwgf -6 | oo
i E% o o HEUS 25 b — —
ANt ¥ MR
@ BHEZQ | HRZEERO P
tE=AH 2.64% 2.41% 3.99% 2.43% -1.35% -0.02%
2. " RENEAR ETF B&ZE C:
N&S s8R
EIE KR | EEK R | g -
i HEWC 23S bR — —
Prt ® FE2E® | i %e ﬁ;’g %gﬁ v-® | o~




] R BINEAR A 5 BT TR BOIE TR 358 3k 4 ke sUB R L & 2020 4R 5 1 TRk

[ g%=4A

2.50% |

2.41% |

3.99% |

2.43% |

-1.40% |

-0.02% |

322 HESARAKURESRITHMERRKRZZ) RS RS B E A s R 2SI

B’

T RANVARZE 5 BFF I B EOIE I 4% B 5k 4 ok s 4
FHE K 2 5P 5 LA R A 2 6 1) ] s 7 o0 L I
(2017 45 H 25 H% 2020 4= 3 A 31 H)

1. J7RADH ETF B2 A:

29,22%
23,38%
17.53%
11.69%

5.84%

0.00% | L

-5.84% Al

-11.68%

-17.53%

-23.38%

-29.22%

2017-05-25

2017-11-15

2. JTRADEAR ETF B#z C:

2018-05-08

2018-10-29

2019-04-20

|— & blliRETr R L — |

2019-10-10

2020-03-31



] R BINEAR A 5 BT TR BOIE TR 358 3k 4 ke sUB R L & 2020 4R 5 1 TRk

20, 22%,
23.38%:
| |'|
17.53%
11.69% . f
5.84% g i 1 il
_Je\,;lu,’ Y W ! it |
0.00%, '..‘r'o l."l ) ) "‘L\., \ l
-5.84% i
-11.65%%
-17.53%0
-23.38% ! J
-20, 22%0 i ..'
2017-05-25 2017-11-15 2018-05-08 2018-10-29 2019-04-20 2019-10-10 2020-03-31
|— & bllbRETrE . — k|
8 BEARE
4.1 HEEH (REESH/NH) FH
EAEEMES
22 FUHRR WEZE MOk
4 iAg — Ut B
fEER | &{EH ERR
H L]
AHEEESE XA A, T %4, Fif P EE
SR TTRIIR FIIE LW MNAES . BT K
300 2 5 BT BEEEHARAFME BHEARM R
AR E S5 G RE R BRI R
e e IR 300 FREGIEF T 3 4
EEMELZ RE2H(H 2014 F 4 H 1 HE
. . TORPEE | 2017-0 ) 16 4 2016 4E 1 H 17 H). J KTiEH
500 22 M | 5-25 P77k F5 B0 R e 3R I3 4% % 2
R HOIE SR SHEZF(H 2016 £ 1 H 25 H
B R A 5 £ 2018 4 4 A 25 H). " k&
GG R RS HIEARTESEESS
ilF 500 22 5 7 FR([H 2017 4E 8 H 4 H = 2018 4
FFNFa FOIE 11 H 30 H).J7 KHIEE T 5 3
F IR S FEIBC TR HOIE Z7 #8584 Rk 5K




] R BINEAR A 5 BT TR BOIE TR 358 3k 4 ke sUB R L & 2020 4R 5 1 TRk

4 (LOF) )
e Tk
PR 300 %25
B E 2
WEF IR 4
HEE 2, T
RANVAREZ 5
B He 2
WEF IR 4
HEE G2, T
R B2
AR SE
FEFRBOIEF %
e
(QDII-LOFR))
HEZM. Tk
W R E A 2
GBI HREL
WE IR A4
(LOF) 42
7k EE
Hh = FEHOIE
A A
S4H, TR
ik v 100 22
5y BT e
HOUE 5 48 o A
S MEE L,
IR ANHNIA 5
100 FEHGIF S
B A S AIE
S TR
ik s ARt
ST CEAEILY a !
AFE S A
S MEE L
IR AEREST
TRAEFEE IR
B A S AIIE
S&H; TkE
Az AR
HEEER Rty g
TR 7 A
4:(QDIN)fF) 3

Bt &5 & 243 (H 2016 %9 H
26 % 2019 4E 11 A 14 H).J" kK
HIEZE A2 5 B i R HiE 77
WRFESFSZT(H 201648 A
30 H# 2019 4F 11 H 14 H).J7k
HE AR 7ML AT 5 B il xR 2
IEHE RS S L (H 2017
F£1H25 HE 2019 4F 11 A 14
H). 7 RHIEFRZ IR Kk
ERIEHFHRHEREREESELH(H
2016 4F 1 H 25 H# 2019 4 11 A
14 H). J7 ki 300 22 5 B
TR HIE 77 4% 0% R e i 4
REZP(H 2016 £ 1 H 25 HE
2019 4F 11 A 14 H). 7R F/IMR
300 =& 5y BT HiE 77 # %
REIEZLTH(H 2016 £ 1 H 25
H# 20194 11 H 14 H). |k
WEI LR 2L 22 5 B T8 38 HOE
F SRR RS RS
Z2TH(H 2018 4 4 H 26 H % 2019
11 A 14 H). TRIREEERR
WARENE R R R L HE L (H
2018 /£ 8 H 6 H % 2020 4F 2 H 28
H).




] R BINEAR A 5 BT TR BOIE TR 358 3k 4 ke sUB R L & 2020 4R 5 1 TRk

A TR
TIE S A G135 B
AL GBI
XIRHOEFF L
AE S nt
SR TR HIIE
Je A BIHT IR
A G BT
TRHCIE SR 43 08
PR S
FIRE L |
KRBT
X Al 100 52
oy BT I 4
HOETF L 0T HE
SHEES 2T,
FEHHR BB
2P

T LARHRH A g0 H 07 A 7 A BB ES H .
2AEZF MK 5 SGEMAT I B2 CIEZRAE A N SRR BRI M%) FIAHSSEE -

4.2 EEAIRE PN AT SBEEATE BB

AN, AREEHNRIET (P NRICNEREZF SR S k) S50 RIEHERL K
B, U B RS INUE, AF WG B 5T SR B
BT, AR RS S AR 2R B, O B N SRR R A 2. AN I Sk i
EEEE I, TIMFEEERHA AT, MR EETEH BN S S FRIE.

4.3 AR5 T IRULHA
4.3.1 AP 5 ERHATHE I

N NIRRT IR BT SRR AR, INRAZ B Ay BT K P AR R, I SE 4T
A% 5 R BT PP, PRAEZF 28 5 SR U (RSB

FESL TR A BB T3 THT 2 WAL 1 A% X35 % 26 00 P o B BB B, IR
(I TR IR 6 SRR T A ] 45 Ik, R BE 2 B & FRAE R BTG Bl 9 mT DA R SR, i # AL 7
BAF G B I B H R Y o EAC SRR, A RAT T A I TRl e AR DL SE S ELil 23T
LRETAT RN, AP BCE IR 4o SR AR S XURS A PR XS 2 1 B JE L 5L BT 58 2 R Gunf 4%
PR Gy I AR REAT SO M 2 R U, SIS B XU (3 mp KR ) s R A% B I X 58 L AT e sg

=



] R BINEAR A 5 BT TR BOIE TR 358 3k 4 ke sUB R L & 2020 4R 5 1 TRk

TS A R BT W R FEAL, ST R () 5 J 4% 1«

KRN, IR AP A8 5 H BB AR AT I L R AF, ARIBHRE A G2 T AR, KK
HEATATA AP H5E 5 F T
4.32 REXBITANETUH

AREWIN, AFETIAREHAHES SN GITATTEMAZ S, REAR B REAE 5
TR HIA A Gy I R SR 2 H S & 5%IAE 5

AN, REIUAFEGA TR T ANV 3E 5 A s 1 7 W L5

4. 435 B Y R G BL BT SRS RBAE 4547

AR Ml £ B A B VA 0 2 38 05 %+ ATV AR RIS (BifE) >6%, ETERFI5E4
IR ERER ML i U

(1) $TEHm%

BN ETF BRI G, ARG FORIBBUL MR HNG, FERFAT A QMR ETF J4RE0
D IBEEE, TS HEH0,  [RIN RR AR REXS B fy IR R L ik <5 Y DN i ] 45 R 3 0o g B BRI R A >R 1Y)
My, PR ERER IR

(2) B Hr

A N, AT G ERIE R 22 SR U T S F B R FSE R e A R G [ A R R

—ZRE AR M IR L R R I 4, RO NIRRTk, b g iA e 100 FRECT 2
10.53%, #5500 FR%L T2k 20.00%, EIELEHE T2 9.83%, Ii% 300 f54 T 10.02%, H1iiE 500
TRECT R 4.29%, JeABUF A S0 L 8.15%, A GMLATE BTk 4.10%. —Z=RETd7 T Bk 32 25
Kl — 2 UMM R R, PUBLIER A2 ENES), SEOTIX AT aEImE: —=2H
D s S i AR L A E S, OPEC S5 By IR AR 2 J5, YRR R 3 o Ji
TR, 2SR AN RS TR R BRIT 40%, BB Rk T T T skl ag r4E N . X e
R, AT KR PR, A BRI ISZ 3] T B R .

B LM R T EE RS PEE . QE 55— RAINN M, it shth RIS B ks, 7
it = HE R E 3 T ME 5 AL TCHHRIRG DR TR, ARk 0 2 7 46 459 S0 sl
AT, AR RO R, BEEN AR B LRI, 3 A&k PMI 24 52.0, KiE& T
RIE AT, R AU BB, AR ITIANLBRIAR I A7, A TH .

BNARTEELE T EINEAR T 100 R HARERIERIEE, ot Ak 38 4 I FUR Fws TR . 1%
PEE A I B AR R B, W OE QAR IR R 4

9



J R BINEARAE 55 BT T8 AR BOIE T #5258 2

RO B AL 4 2020 £E5 1

F AR

4. 53R A SRS
AR A, AT A REEE M BUHEIE K FY 2.64%, C K

=

) b 25 LU A S VR IR 25 RN 3.99% .

S AU EIE K FR 2.59%,

& WEASGRY
5.1 MEHFRESH=HEHN
i3 4 M B
b Ll H & (7T)
L4511 (%)
1| BLas st 36,442,102.93 4.08
Horpe B2 36,442,102.93 4.08
2 | e 802,169,968.45 89.77
3 | BEWa - -
Hrpe fige ] )
B SCRHIE SR - -
4 T4 R - -
5 | &RhfTE BT - -
6 | KANIRE ST - -
Forpre ST [ e 1) SN R B il
e ' '
7| BAT ARG E S AT 50,102,024.16 5.61
8 | HAhwi™ 4,880,171.29 0.55
9 | At 893,594,266.83 100.00
5.2 JREH HirEEHH
e | BIEH E %
FP5 S ESLUN ol
KA X ARt

10




] R BINEAR A 5 BT TR BOIE TR 358 3k 4 ke sUB R L & 2020 4R 5 1 TRk

{8 EL 451
(%)
SANVARAE 5 T = ZxHH (B
: Z@ﬁ?@:gﬁ HZ ;ifﬁ };;gllﬁi; 80216996845 | 90.32
5.3 EHREITUHRNRERKHE
5.3.1 REFREATWA KRR N IRER R HE
A ATk NRAME G T
fELs (%)
AR RRL B il 2,929,610.00 0.33
B KA
C |fili&k 20,007,521.91] 2.25
D (/). #J). B OKAEF= R
E |@3
F R FIZEE
G [Zimisk. CEMMRENL
H [ Aol
| |5 SRS AR E B R R S 6,776,774.04 0.76
J Rk 1,842,540.00 0.21
K |55k
L [FSEAIR 25 IR 55 243,243.00 0.03
M [BHERIE TR AR R 551 854,652.98 0.10
N KFS FREEFIA Lt Hl 365,491.00 0.04
O |BRM%. BHAIH AL
P [#AB
Q |PAEME T 1,948,956.00 0.22
R |>ttb. RE IR 1,473,314.00 0.17
S |&%h
At 36,442,102.93 4.10

5.3.2 MEMREAT L REEBOER TR ERRAE
AR AR AR R S5 I8 I A B A B A B

5.4 &R A RE HES T E IR BT+ RSB B4

11




] R BINEAR A 5 BT TR BOIE TR 358 3k 4 ke sUB R L & 2020 4R 5 1 TRk

b 5L 4 i
P | REA Ji A4 R () A oA (T)
LA (%)

1 300498 T Iy 90,700 2,929,610.00 0.33
2 300760 Rz TN 9,400 2,459,980.00 0.28
3 300750 THERAR 19,000 2,287,410.00 0.26
4 300059 KT E 114,800 1,842,540.00 0.21
5 300015 % RHRE} 28,600 1,126,268.00 0.13
6 300142 IR 28,600 905,476.00 0.10
7 300003 R EST 23,900 865,658.00 0.10
8 300454 RAE MR 4,634 732,450.04 0.08
9 300136 (EEiSEEE 19,000 652,080.00 0.07
10 300122 BRAY) 9,400 633,466.00 0.07

5.5 EFIRIE B MM ROBFERAE
AR GAREIRARFFA 7.

5.6 EFIRIEA SRMME ST =158 LI R/ NHEFF B 8T T4 B BB B A
AEE G ARG RARFFA 657 -

5.7 WEFIRIEA SRMME ST =158 BBl R/ NHEFF BT 48 B SCRAESS LB A 4
AHE G AR IR ARFFA B SFFIESR

5.8 MEMIRIEA RHE G HE ST HE IR/ ERF T I R &R ERE 4
AREAMERARFFA SR

5.9 MEMARIEA RME o H S5 B BB /NHE P B AT LA BGES 3 B4
AT G WIRARFFARGLE

510 MEMRAEERE IR S BB
(1) ARG ARG AR RS A Bedia 0
(2) AEEEAIRA I REAT BRI

511 WMEMRAFESEF N E TS HI RN
(1) ARHEAIRE AR E U
(2) AEEEAR I REATH U5 .

12



] R BINEAR A 5 BT TR BOIE TR 358 3k 4 ke sUB R L & 2020 4R 5 1 TRk

5.12 HBHA AW EMHE

5.12.1 AN, AT HIRT T2 UESF M AAT EARPORE IS0 A, R i) H AT —
FENRZBI AT, AT

5.12.2 AR AN, FE eI BT AT 44 B AR th IR H 3 <5 A [ ALE 1 25 1 i SR P B IR
5.12.3 HARBEF=HI L

T LR SHIGT)

1 7 HARES 185,465.20

2 JICIE S K
3 JSZSE A

4 ML @D 11,243.99

5 SR 2R 4,683,462.10

6 HoAth SR
7 FeEB

8 HoAth

o | ot 4,880,171.29

5.12.4 15 HIRFA R TH B ] R B 5 B 40
AT G AR IR ARFFAT AT F B m] 3 555

5.12.5 EFIARET T4 B A FEUE SZ R 1E L 30 U B
AT AR IR HT 48 I 2 A AESE 2 BR TG D

& FRAEEHBTES

p7: A
miH JTRANMEARETFEEA | T RADARETFECEEC
AR A 4 B 287,486,153.34 611,258,810.88
AR A 4 i R 47 0 108,410,964.74 655,837,458.22
e AR S < BB [m] 47 236,754,329.20 565,008,647.52

13



] R BINEAR A 5 BT TR BOIE TR 358 3k 4 ke sUB R L & 2020 4R 5 1 TRk

AR A B AR B A

AR ST A T < 07 A 0

159,142,788.88

702,087,621.58

g EZEEBEANCHEFREREAFEEENL

71 ZE&EEANFEARESHTRIIER

AL A

I 5 ) E BN A B AT S0 8

10,002,400.24

AR J SN HR S

AR T H 2 /B [ S5 4

I R E A AL S0 A

10,002,400.24

T ARG A AR S < 03 00 7 B < i AR A EE

1.16
%l (%)
7.2 ZEEENEHEARERHEELELST 5 HH
AIREIAN, HEEEHANAECHBEA TS G HIE. 8 LS AR LS 1S
8 REFRKEREZSRERSIFHHHEMR
FEGE | BEREE | RS | R 6L | SORREUKE
5iH BEC | EERGE | sa | Eeupm| TR
Et A5 E A5l
BeE N A TS 10,002,40 1.16% | 10,002,40 1.16% AR
0.24 0.24
HEEHANRTPEHEAN
5
EHaMENR 177,546.9 0.02%
1
BEEH AR
HoAth
it 10,179,94 1.18% | 10,002,40 1.16% =4
7.15 0.24

14




] R BINEAR A 5 BT TR BOIE TR 358 3k 4 ke sUB R L & 2020 4R 5 1 TRk

8§ EMEHRERROMMEESFR

9.1 RPN B —BRERFHESH B LHIE B BEE 20% K 1E 5

A5 N G 0 B S WS R G FE e
Bt HHEE Mt ‘
o Lo | Rty | ety | |
25 K5 {534 3 8l 4 it i - TR | BEEOE | W ELLE
20%H B 7] [X (1] ’ ’
207,73
20200101-202003 30,000,00 | 177,737,272.
HLH 1 7,272.4 - 20.64%
31 A 0.00 44
P R KU

AN, AT AP AR B BB A O A L ik B BB I 2006 19 16 D0, H AT RE S BUR R RS
FEAAE: HEBE AL LD, AN R [P A §E 260k B 18 4 K
ERIUERORREM ;Wm0 N 28 8 BN AT RETE I I I AR B A < B 7 LA X 508 4 (1 i ]
s BT E KU [A] 5 Ak & I BUE SN A TAE H A e B3 EAR T 5000 Ji7e, J4&it
A REMIE oz E 7o AN S A IR LI S FISEIETE . A JE G AKX 3 1 K

HB AT B VPO IR S BN, Se i s XS E AL, DS ORI R A M 2

80 FAEXMFHX

101 E X Ex
Lrp EE IS i) R GINME AR S 5 BRI R BOIE I 55 5 4
2. ()T RBINMVARSE 5 BT SRBOIE I 3 Bt e Rt AN e R 5 A
3. (JTRIE G BUA R 2w IE Gk 55 U )
4. (T RANEAREE Z B TF I GO 77 43 58 2 R sUB R SR 1)
5.k A
6.7 G B S5 Bk AL . B LR

7 IEEIEE NS5 TR B LR

s

10. 27470 A%
TN TR X BN RIE AR 1 SRR E BRI 31-33 %

10.38& B AR
LATHA B PR E AT LEE VI 8] S 2 A 58, A 42 A 2 by S22 B

2. AR R4 AL http:/iwvww.gffunds.com.cn.

15

FRE IR, & SR S




] R BINEAR A 5 BT TR BOIE TR 358 3k 4 ke sUB R L & 2020 4R 5 1 TRk

TRESEEARAF
—OZO%NA=+—H

16



