[l Z2IRIE TMT50 $8 5050 RAIE S #5053 4 2020 4 rp B3R 25

ERIFIE TMT50 BB FHIEHFBREES
2020 “sEH B
20204E 6 A 30 H

HEEHN: BEESEHARAHA
HEFTEN: PEEBARITRA B R A A
WEEHEEE: —O=O0OFEN\A=1+—H



[l Z2IRAE TMT50 $8 5050 RAIE S 05 3 4 2020 4 rp B3R 25

1 EERERARZR

11 BERR

REEMANEF S, EFRRIEARS B AFEREIC . R R ECE Ry,
XF AR SE . HERR AN 58 B AR AR AN ] SO VAR ST . Ah R Ca =2 BB
SRR TR, JFHERRER.

B GFEE N BEARMVRAT IR A IR A AR IR AT S R 20, T 2020 4F 8 H 27 HEH T AHHK
BRI SRR BRI PR WSty . EAGREENE, RIEEZAR
ARG R IERRIR a B GR N -

RGN R A LSS . B ST SR WA B RIS B G 77, (HANVRAIE IR & — @ &R

F G RN SUFAERIARRERI . B5TH WU, 508 FE A 450 R SR ST 4 (] 1 A 3
B IARSE U A K LR

At il 55 BERER A H T

AR EWIE 2020 4F 1 H 1 Hig% 6 H 30 H k.

5%;
N
=
o
&
=



[l Z2IRAE TMT50 $8 5050 RAIE S 05 3 4 2020 4 rp B3R 25

1.2 B*
L BB R B oottt ettt 2
RO 2
I X 1Ty | TP 5
2.0 FEGETEAREETIL oottt 5
2.2 FE BT T oot ettt ettt 5
2.3 FEGETHATIIEEDFTEET A oottt ettt ettt eneenes 6
pR R S - VT 6
2.5 HAIFHICTERE oo oottt ettt 7
3 BB IEIRAIIE ST TEIN oottt 7
N ey 1) I =T 1 OO 7
A S 1 N 7
A BT IR oottt ettt ettt 8
A1 FEGAETEN TLIEGEZETHIB D oottt ettt 8
4.2 EE DR BN AL SIS E IR BB LI ULI oo 14
R I B NG = L B A L 0 = )L S 14
4.4 PN S A 5 R4 B S AN BRI .o 15
45 EH NG ZEIMET USRI AT EB I BRI e 15
4.6 BN BN ESAERE T FEFDUT B s 16
4.7 EH N IR RS RNE A FCIE LT BE B o 16
4.8 A N EE NS AL S FFE ANBEEE S F I E BBV o, 16
T = NG =TT 17
5.1 RN AIE S NIEITAETEILIE T oottt 17
5.2 B ARG AN A IL GRS BTG AETHE . FE S S LU . 17
5.3 FEE AXA AR S Rl 5505 RGN A FSE . HEFAITEEBER BRI, s 17
6 AR BT (REBETTE) oot 17
Lo a1 1O 17
B.2 FTHZZ oottt 19
(R T S e A 1= DG ) OO 20
L - /e OO 21
A & - = T 41
70 B R IE G T AT oottt 41
IR T R R R 0] 5 2 OO 42
7.3 BARF A FOOME 7 5 4 B 1B LU O /NHEFT BB IR EE A B AN oo 43
7.4 AR P B BRI TR KRBT oot 45
[EIR i F T T E L A O e 5 a2 RO 46
7.6 HIRIZ A A o5 38 4 07 1 E EL R INFE R AT B B AR BT AN 47
7.7 BARFR A FOOME b7 5 4 B 1 E LU ONHEF IR 57 SCRFE SR A BT AT e 47
7.8 W HAARTL A SO AR o 34 B i LA O/INHE R T T4 5 B AR B A 47
7.9 BARF A FUOME b7 5 4 B 1 E LU O /NHEF BIRT LA ABGIER BN e 47
7.10 R HIR A B ST IR B TR G I DL o 47
7.1 A5 AR AL SA B A E G BT DB ILIEE oo 47
YA &g R s OO 48
S g o E =T N E= T oo oo oo OOOR 49
Sy (e X SO N RE " O & = I N1 OO 49

2 3 Ji3k 55 L



FEZRIIE TMT50 $8500r gl 5 45 % 5 4 2020 Frp iR 15

A SO T St 1 w2 = 7 < 1 NS 49
8.3 IR ST AN MM A R FFE AFE LTI oo 50
8.4 WIARFL G BN B MO SR AT T8 4 3 B0 B DX TR BRI e 50
O T IR I A BB BT ..ottt 50
10 BB R T EIRZIN co oottt ettt 51
10.1 B A L I N N 1 O 51
10.2 BEEEFHN, EESFEEANRLTIRESIEE T TRERANFZDN o, 51
10.3 WRFGEIN FEEW . FEEFEE WS TIVF oo 51
10.4 B R g .- 11 OO 51
10.5 TG AT B T A A T T EE ST T I oot 51
10.6 EHEIN FEE NS B PN FZRE B SR TTETE L oo 51
10.7 Fe S ML IE S AT AE Gy BATOIRIAT FEIED et en s 51
10.8 A EE T oottt 53
Ll BB A T oottt 54
T v T 54
O G )= TP 54
(T 11 = VPP 55

H
S
p=)
P2
o1
o
=



& 2R UE TMT50 45503 IESF 555 2 6 2020 4 b I 7%

2 EEHAN
2.1 HEFEAEN
FL LR [ ZRIIE TMT50 F880 0 Ak 4% 5 364
He 4 TRIFK E Z2IRAE TMT50 45 %043 2%
7 W TR A EHZE TMT
4 FARY 160224
AR 160224
HEiEE A RLAFRTFF R
HeAFEMH 20154 3 H 26 H
FHEEHEN E ZE 4 A R A A
HETLEN LA ARAT B A A R A ]
A5 WA FE S R 299,611,988.43 15+
H G A RIS ANEM
Fe S5 BT AIESRAE 5 B RIRESRAE 5
i H# 201544 H 10 H
BN e A e AL IR EHZE TMT TMTA TMTB
)@ o 2 FE 4 K 3 N TR RR EHZE TMT TMTA TMTB
T @y I HIAE A 160224 150215 150216
280,023,602.43
5 HHR R 2 2 4 1A AU 4 0 9,794,193.00 ¥ | 9,794,193.00 {4

2.2 EE Ui

BB H AR

ARFE G B IR ER PR TR H B SREE GHPE N R R 5 ST LA HEHE Z 1R] ) R
B i 2 PR R PR B 1R 72 e /MK o

1. B EEH B skmg

ANH 4 R BRI SE A I, B BERR I 8 B0 7 s 2 B SEL A Ay 2
TR AE, FEARIEAR 1 Bt I S A (AR Bl i 3R 4T A B 1
B RAFRRIE L ARG K s . R e R AR A T . R R E T 8
LB E R4 A RAFAT A TR LS FRAEEE
BN T34 B (R P B0 B B A7 [R5 VRIS, Dk 4 B AN X 3 ¢
MEHATIA, REBEIREIRZE. FEETHHELT, AREERE
Pt H b A2 38 R 3 S v U 2 2815 Ml 457 b A 2 v 2 1) ) H 340 R B 5
I SHE AL 0.35%, FERESRZEAHIL 4%. QRbR AR Eedm H )
R ol At IR 3R 5 B B A 3 B R R R 25 A I AT, S ER AN
SR E A B 3 S PR O 5 R . IRER AR 5K

2. R sens

ST M B T, AL 4 T DA T BIHA H AR — 4 DAY B BUR 5
F YATER RIS B R IR S R s M

2 5 T3k 65 1t




[l Z2IRAE TMT50 $8 5050 RAIE S 05 3 4 2020 4 rp B3R 25

CAANE PGl G

3. AR B

ARSI B BBAR I DK 1 B B AN ML . R AR AR S 4. A
H 7740 B BB AOAL ATV PRI e 232 (R 9 25 R 8 1 52 5 A AT
PRERIRZE, IABIA RUREAARKAR BT H 1. AR BRI, 2%
SE T NAEE R PR | B A R A S U A
CEHD A AR A 0L, BB, e, H
TG OL UBHRAREE, I8 70 F87 IR A ) B 5 5 Xof ik g S AR XU 14 52 LA
Lot BT A E R B BUR AR BT H Aro

N&5= a8 % TRIE TMT50 $5 50K 38 R >05%+R AT G A R (BlJE) 6%

S 25 KRS BN ERREE S, (Hl TR T EE M0 RN EMET, A
I (1 225 4 00 UL AT /AN [ 11 XRG4 A o

TEAHIEEIRE | B TMT50 HEN T

AL 2 REAE T IR AR SO 4

A BAER T

B B T 2 AR
ik, TR RS AT
Yo 5 22 v R 4 T 2
& BiE MG AL M
[iRZE

TMTS50A {77 %5 [ 7 3
ARG AN TN 2 A

TMT50B 17 %k H T
FOAF R E544, A IR
I 0 T 0 A5 A BT R
Ko B T8 08 )
R4

23 EZETHAMBESITEAN

i H HEEEA HEFEE A
ey i [E| 25 3 4 A LA TR A ) [ ROV ARAT A A R A
R e M ol
WK 2R B 021-31081600%% 010-66060069
RN HL - IR 4 xinxipilu@gtfund.com tgxxpl@abchina.com
2RSS A (021) 31089000, 400-888-8688 95599
feH 021-31081800 010-68121816
S HhE R BHRESGIRIGX | LRI ARIRX A K169
T4 KIE120052/2225'% =]
S AL T O X APEE18'58%5 | bRl FEIRIX E 2T K428
M5k BKIH 16)2-19) YR O AR HEF9
HIS IS 2 L 200082 100031
PEREA Wk 55 i EE2
24 ERBEHTR

AR Ik e 52 )45 B PR IR AR AL R

(b EE 24RO

e R IR SR PN LI R

www.gtfund.com

SR & B

I OX A 18 5 8 SRS K

2

%5 6 T3k 55 7T




[l Z2IRAE TMT50 $8 5050 RAIE S 05 3 4 2020 4 rp B3R 25

|16 7-19

2.5 HAMRER

73 e IO ML
TEMHEE ALY HEIER SIS FARTEAT | AL IO PR 17 5

3 EEMFIEIRNESHERI

3.1 EETHEIBMYFIRIR

SARAL: NIRRT

3.1.1 S FHEAFRIR

WA (20204E 1 H 1 HE 202046 A 30 H)

AR O S I A 11,867,595.16
ASRAE 72,063,832.79
TR Y2 4 0 AR 0.2733
A AT 28 1 A R 23.02%
AIHEE S A BHHEIG KR 25.21%

3.1.2 FIARHHEAER

W45 HIA (2020 £ 6 A 30 H)

1 NI P e I -154,390,753.12
1 N A NV St oS -0.5153
R4 0 7 1 E 405,714,073.19
IR S A BHE 1.3541
3.1.3 Rt WA HIA (2020 4£ 6 A 30 H)

RN RTHHEIE KR -0.81%

e (O)AW O S s fa i S AR BN . BRI

HAN CORE 2 sehraesh i)

THBRA SR TG I RAT, AR A C s I as in b A 2 se i AR sl it -
() Fid F eV SHR IR A OIEF A NNW B 5 3 S5 0 H, TH N9 S SEBRIS S 7K 1 21

THrHIECT

3.2 EEHERIN

3.2.1 HEHHIFHENKR KIS FILSR LB AR ot R i LB

) gt | TIPER gy | IR
e KD &%g{ﬁzﬁ: 256 /ﬁﬁ;éﬁ OLIE) @—®
S

it E—1MH 19.39% 1.39% 19.92% 1.42% -0.53% -0.03%
mE=1H 27.04% 1.70% 27.49% 1.74% -0.45% -0.04%
&= 1H 25.21% 2.34% 24.45% 2.39% 0.76% -0.05%
o F—4F 57.25% 1.95% 56.57% 1.98% 0.68% -0.03%
Ju e o 30.43% 1.84% 31.95% 1.85% -1.52% -0.01%
H a6 FA -0.81% 2.14% 15.17% 2.01% -15.98% 0.13%

267 Ji3k 55 L




& 2R UE TMT50 45503 IESF 555 2 6 2020 4 b I 7%

Biesy | | | | | | |

322 HESAFRAEBLRESHHRTHMEE KR LIS RS R AR RS K
B
[ Z8RIE TMT50 48800 JOEZF B 3 &

H 24 IR A2 LKA A0 2R -1 8 R 5 435 Ll e B AR UL 3 256 g 5k e #5on) L
(2015 43 H 26 H% 2020 46 H 30 H)

53.97%

43.18%

32.38%

21.59%

10,79%

0.00%

| L

I
-10.79% 'w |JH]1-'1 A TREFY
kit Al i
' a1 Al anl' Vv F
| 1 ,‘{"1 'rr Ve e " e ' | of h]k"‘ﬂll"
37,380 \Wr# le w L.I J b, " ~ W |.1Ir1'lm jqu . I..hl
dly

¥ ‘|.,|n. .nl J‘!'T'.IJ' N

.l II [lﬂ' . o /
"

-21.59%

-43,18%

-53.97%

2015-03-26 2016-02-10 2016-12-27 2017-11-13 2013-09-29 2019-02-15 2020-06-30
|— ERFRIETITS0R NS B — IR E]

e AFEEHEFEAERH N 2015 4 3 H 26 Ho ARFEEAE 6 N HECHIZRN, &W5 i E
LB & B RILE -

4 BEAWBSG

4.1 BE&EHARESEHFR

411 ESEBARLEHRESHNER
EREESEEAMRATMALT 1998 £ 3 H 5 H, Z4  [EHF i 23 ik i 52 7[1998]5 5 At #EM

EHHAER A E IS A R 2 — ARNEMEAN 11 2 NRT, ARTEMHCA L, JFE

AL ARINBEE 73 A7 -

5%;
©
=
o
&
=




& 2R UE TMT50 45503 IESF 555 2 6 2020 4 b I 7%

B 2020 4 6 H 30 H, AESEMAIEH 141 WFBGEUERF RS ERSE KR
BB A MIER T E . ERERAINEFRRGIEE (B 2 A78e, 2 ERERTIFE
WIEF RS . ERSRGIFERRTEES) « RS LREEHGEF RS, BREHTY
IEFF RS [ 28 MY O ETR & BRI B 0k . R i (BRI TR & RO R i k< (i
SAMEFF B SHRTR)  ERSA QI R G BUER55 HE . B ZRIPIE 300 FREGESRX
BHE (HEREZRAGERSEF SRS - ERIMGTHER R . FBRX
MMBRERIEFF B S R DR KRS RIEF RS (LOF) (& MEF R e
FRToR) « ERMHNAR 100 FBEOERHR T EE. BRMEL M RAGRER S MIERF R REES
(LOF) . il 180 @Az 7 BT HUEIF Ak & . [F 2 BiE 180 xflse & AT aU R HiiE
SRR S IR S . R F AT INB) SRR A AUE SR B e A . [ RS BRI B B R R BT 4
CHTE 25 A 2 B RIS IR G R MR« BRI S AE R R s . E R
KRR i C BLE R4 BT 2 < (LOF) . [ R DG BT M p k& 228 RAGHC E R A AR 3
R (MERER RS MIEF SRR TR, EReR TR IERR R Al
FAEFF R RGN ERR G G AR ISR 55 R & . E R ENE 51745 %k
DHUETF R I e ERMGERSBR SIS (LOF)  (HERMGEIH T B 5 R
RUEFR AR TR 3 G I I e ok )« AR 5 SEHIE G52 5 AUT IR HUE I Rt B . ik
7€ 100 52 5 RIPTEASRBOE Bt ik s [E 2 op AL B A s e G AR I i 0k . R W
ZHRITHGE TR A & [E R EELE 25 DAAT WIS SOEF B0 . ERBEMEMS R
WHC B R A RUE S R . ER R RIGHCE RS R R e (LOF) | [H 7 E KRS R G
Me B R A ROESF R P & . ER WG R B R A IR BT 6. B2 2 e ISR & RUESR
B e (HERLEFREEHSANRERIEF RS EAMR) « EREFRFERIIEIF R
& (MEeFJEFRRAESREMMAD « BRFE5F RERER SRR, EREIER X
BT FR B POIE 5 B R . EZRRIE TMTS0 $8 807y JUE 7% B k& . B R EVEA (e /A7 Lig
B Qb e, ERES AR ER G BIEFR TS, B o R E R & RIER 3R
g, ER LKW +BERRIEF SRR G FRRAASCE BRI 5 i H R Rk fioam
B REIETF R e HBENERBEERIEF R R & ER GRS IR 3k &1k
Bk e EZREEIMERK GO ICE R & MIEF R R e (LOF) (i EZEfhF e s EiR &
RUEZF R G Rl - EZRENER RS R HOE = R it ke (LOF) (it [ 28 EIEHT R
IR SRR IR S TR, [ 28 EHIERT BEIRVR A48 80 SRS 50 BT 2k &y P /v 300 A
KA G RPN SRBUEF R R A e TR« ERTIEE T 5T IEEGE R 5vi . [

D>

[

%5 9 T3k 55 It



& 2R UE TMT50 45503 IESF 555 2 6 2020 4 b I 7%

BEEARIES A 7 A 5 BT IRBOE R 0 i & . ERONLBIEBOE 2 34 (LOF) | [
FARER MRS, ERZRAFIRERSMIEFRE . FRY R ERGIERK
PR EBEMAG R MIE R S ERERAG O ARG, FRE R AN
BRAGRIEFHR RS (LOF) (M EZREEEHE R G ER S MIE R R « BHE
ST RER B IR A AR T S . ERENEARE TIREBOER R H RS (LOP)  ERRFE
[ 45 8 BT T R BC B IR A RAE R R . BB TR R TIES AT AR SOE 2 i 3 (LOF) .
[ R A A R B IR A BRI e (HEREARSMIEFRREGRER) « HEE
Pl i RGBS B SRR R R . R RO BCERNE R 5 R [ R RE A & IR ISR
B e, HRER L2 R R ER A MIE AR . EREIREBCERIE R e, L
iIE 10 I E A2 5 ROTHGIR BRI R R G W WAL 5 U B Mgy [ 22 [ 22 18 2 4 £t
R AR BT (ot [ 28 [ 220 ot S8 DT IOE L B R A ROESR B e e T ok o [® &R
[ AP A5 ARG I R AU SR B3 (QDID « ERBIMNE RIGHCER S RIS R &, ER
AR AR I 2y R4 R e i DT I o RS e . B BT IR AR R
Mo ERERIES RSP . R BAHEEWDITBORE I B RS RO P i . R BRI
Wi ARG ERMPATIIR S ISR S5 . E RN ARG R G B R & IR
Rk, EREMAAFOF IR S, FRFRAGRGF ML e, FREARRE
IRBOER BT RE S (LOP) « ERRBARAMGHZFAIEF R TR RS, ERFHAG IR AIIESF BT
& FERMEPRE AR RS, FR 2 il R ERSRIE AR e (HER
B H R IR AR S RUE SR R R SRR« EREBEFAG G IIER R . ERFRL
Ui R R R . [ R A SRR R VR 5 BAE SR 5 B < (ol [ 20 SR Wi RV T B VR T
UEFF BT AR S oK, [ 22 SRS W 2t 530 I B VR 5 BRAIE 3 4% 2 6 < o 1 2 L S ol DR A VR 5 BAE
R « EREFREMER G ERS ISR S (hEBZERARE IS
BEEGEEMR) « BERMEERTEEERGINEF R RS, BRGERGINERFRTES
(HER SRR ERGIEF R AR « ERMERIIEREIESR e, FRE
BAGHTF RIS e E 28 8 WP G RO SR i Sk (i E 2 g2 4l fi g7
AL A G A HEM TR « EZRE S AR R 3 btk . W 28R B0 WIT U 2k

2K
H

IR ERER = A T BT R AR SRS 3 BT A 0 128 AR SRS A7 B 2R 375 P LV
ERAEZFRT A S (h [E R AR ARG RIE TR R G IR A RIS Mok« [EZRI IR 300 #
HO e RE S R R G (I E AR S5 L SOS TE BB A IS S B R R TR« AR rhiiE 2R )
B 24528 5 BT T AR BOIE T3 3 08 A Bk & - R IR AR M BR 245758 5 RUOT IGRIR MO TR R i 2k 4

St

2510 T3t 55 71



& 2R UE TMT50 45503 IESF 555 2 6 2020 4 b I 7%

[EZ¢ CES 2 S4th 47 M 38 5 B R HOIE F5 # W 4 (H [E 3¢ CES - S ARAT L 22 5 BT i A f
BOEH PR RS F LR « EZREPIE 500 FEENRANES BRI S (hIE 2T 28 % WP G
BIR AR B R SR AR EZRHG 2 =AY H @ W 2 ke E S R i 4. [
FRHE TSN A8 5 BUFBGRAR BOE S 4 B 4 L B3R R 903 H bk F ] 2040 =4 R VR A 2
Hehse (FOP) | ERRFIEIEI G REH SRR RS (HERRARARESBIE
FHERESRABIARE TR « ERMNE =A@ R RS R RS, ERE
FAF SRR A S ERERA GG ISR RS, BRPIESIEE &SI
BERIBHOE S e 4 . ERMAHE=A H @ G R R R AR R T AR 4 . AR IE A d R
B A B BEIREOE 5 B e S R B & . ERFFSAGHHFANEHF R RS, ERE
HEAA ISR R TR R A S EREE = E e PR BRI R R e B
EERG TSRS [H e CES SR T ATk AZ 5 I IR BOIE I3 43 0 3k 4 e U B
4 (HEZ CES P 47 122 5 R IR EOIE 5 5 ot i R N S 4R« EREE
=AY HE IR AR R U R R 4 [ 2R — 4 WP IR A R R sQUE SR B B 4
E Ze Wt FORELE P F R IR G ROER VT 8 . R R B = @ T IR s AU AR 4 e i 4. [H
ERALG U AR T S . [H R E — e IR B AR IRV 6 [E AR SRR
A2 5 PR IRHOE J B 3 & Rt sV & . R IENER S 5 BT TR BOE R B R R e K
AP ER S ERPIEER S BB ERE R 7 4. EREN —FERA IR A TR
RIS, ERPUENGE 5 IR EOEF B R A 4 2R PEA TR 5 AR 38 2 BT iU Fa 2
EHRR A ERESREIER S BRI R A S ERPIEH IR ER 5 BT e SOE 512
PG EZR PR 5 H AR A 5 BT CRIR BOIE S 3 0 3 S e sUBe i & . [E AR e T R U
VR G R BCEIRHBOE A 8 R A R R e 4. ERRFAMOHINE SR RS, ERE
AR BRI R G . E R R HIE R R G AUE R R A4 . ER BRI
R R A S 5 G B A 20— R R A BUER B & . i oh, AREE AT 2004
ARG AL SR S R ALREE G VA, H Al 2t e Er RS 2 M A
B 2007 4F 11 F 19 H, ARESE ARG S FESHR T E BT . 2008 42 H 14 H, AHE
BN BN RRHETT B R 2 P B B % (B P EID RS ARIZ—, T3 H 24 HG
FEIF I 2 HEHE RIS S A BE A MR (QDID ek, BEHE T AZEEESE . R, 4. L E A
QDI 45 FHY 55 TEA%

412 HEZH (NESZLHE/NH) RESZHABBENFAN

2 11 T3 55 7T



[l Z2IRAE TMT50 $8 5050 RAIE S 05 3 4 2020 4 rp B3R 25

ARSI (B »
B4, 1% ) R TEZE Al .
i e b
EERERT | BT H
fiit-. 2001 4 5 H % 2006 £ 9 H
e e ERARATMEREMN
o A [ 4 S3HT; 2006 4 9 H % 2007 4 8
2. EEL AL ESEEEEHARAA
iF 180 2 £ N FH 4340 s 2007 4 9 A % 2007
ETF . [ 10 AR PR g AR A
FUTE 300 45 {EEAL A TIT; 2007 4 10 A DA
. E%E LiE R & B B A PR AR, P4 Rl
180 45 ETF. AR AT R ™ b 8 BN 4
E 10 4E IR, 2014 4F 1 HiEfFEZRE
4 ETE. [ TR G I IR B R 2 4
%4 ETE. FFE 180 &xfihag 5 BT iR 2L
2R R T TEFR R 4 [ 28 FUF 180 4l
ETF. mi: A oy B I R HuE 7 ¥ R 4
TEA 52 A P & e 4, 2015 4 3
S ETE. HE H AR AR EZRIFRIUE TMTS0 $5 %05
R % T PUFF R F S R4 B, 2015
FE0 (LOF). M 4 F AT EZR IR 300 15 HiE
i T FIR I SIS L T, 2016 4F 4
L 4 H R HAT B 22 3 458 5 BT TR
w1 | (Lomy. ma | 2015032 ] 19 4 IEF B SRR e e 2
S 6 H, 2016 4 7 HiEett B HE
WA LA 5 B s s B 557 4% 9%
St ETEIE FEMERPIUESTRIER AT
5 ETE. 5y BUFF i =R B S5 4% 5 2 4 1)
2 B A H4H, 2017 4F 3 H & 2017 4
RiRs. 5 HAEERMRARA BUE S 5%
U 5 47 [ eI EL, 2017 3 HE
ETE. Eze 2018 4F 12 A AT E Z= sk w2 R 3
LR e B IR A AR B R S 1 R 4
ETF. Mkt 23, 2017 4F 3 HEMTERE
A WE LR ZE T4 BOIE 75 3% B 5 &
% ETE. [ (LOF) M43, 2017 4F 4
T A H AT [ 22 HiE B GRSk
Vi ETF EL FREGE SR 4 (LOP) M4
W e T ZH, 2017 4E 5 A TR R
B A CHL s AL RV T B VR A IE R 45 R
0. SR TR Bea (HHERAAR S BUEF 15
. FEEAPT MR FEE&2H, 2017

5 HZE 2018 £ 7 AEEEEML
W 25 ROE D B VR A B 5 R R A
G4, 2017 4F 8 S

12 T3k 55 7T




& 2R UE TMT50 45503 IESF 555 2 6 2020 4 b I 7%

2019 4F 5 HAEEZR T o Ak
RIGHC B R AR H v 4
F42H, 2018 4F 5 HigH LR
B R KA IR TR A RE S5 4% %
REEMREELH, 2018 5 AF
2019 4F 7 AEEZEEAMERE L
RABNE R RS RS,
2018 4F 8 H % 2019 4 4 AfEEZE
CERIEE R REIC B IR G AUE SR %
BRI RIS LT, 2018 4E 12 H
% 2019 4F 3 AATE 2= &AL IR UK
i VB A R IE 5 4 0 e 4 (Pl [l 2R 5
W AL 25 % V7% T B VR BRI 5 4% R
FLEAFE R 443, 2019
4 A ZE 2019 4F 11 AR EERIE
300 F5HUH s AE S H R FE S (i
[ 2 &5 ) 7 78 SR VG T VR A RUE
FFHRE BRI R) Kikes
¥, 2019 4 5 HZ 2019 4 11 A
fEEZRHHIE 500 FREONRAIES
Pt B4 CH E 28 7 2 e BATF8CR.
B RGANE S R e H
FEMI R M4, 2019 4F 5
HEHATEEZR CES kS 4T
M AE 5y BRI i R HOuE 77 4% 5 2k
& (EZE CES ¥ ST\ 5
R EOE R R & T 4
Mk MH4E2H, 2019 47 H
EHAT FIE 5 FFHIE GRS 5 BT
WAFESE R T 4. FIE 10
S E 22 5 BT TR HOIE 77
5 B R [ 28 ik 1 SR 32
2 5 B i R BOUE 5 4% B L 4
(L4223, 2019 4F 8 Hik /T
E R e TR WA 5 BT
G RGeS A E S
B, 2019 4 9 HgafEEZ ik
AR AE W %A 5 BT i e 2L
TE 745 8 ik 4 e SR 4 11
B, 2017 4F 7 AERAEHRHR
M (B, &b TREEM.

T 1o SRACRAEIR FUWAEE QISR AR e B H, BiEkes, EIRHND e S

FlA R H -

2. EFF AL SCEMAT B2 GIEZRE A B BERE B INE) IASCHLE -

2 13 7L 55 L




[l Z2IRAE TMT50 $8 5050 RAIE S 05 3 4 2020 4 rp B3R 25

4.2 EEAIHRE N A E ST E BB

AAREHIN, ARIESEINREST EFRE) « GEFRBEESE) o (ESEHEARAF
Lo HIEHRTEIL) A RIEEEMHE, AT & FAHE SR HBLE, AEWSEEN.
B 5T, BORBREE ORI BTN ARt 55 SR U BT IS Y g B0, A5 I KU IR SRRl o3
NSRRI ARG N, AIEESIEEGEE, RRERFEESHHEA AFZERT N, R
KAENTZ G PTG KERAE 5 e HABE AT Iy, (5 B Sy e, 2%, ARES
AT GEBAPTE A HARIE ST WBHE S AR G A0 IF . AR, B B
BACRFFIALIE A, JREM Rk VTSR, RO B IR R, A RIREAR N &%
Bz -

4.3 EEAXIRE A AP 5 B LT
4.3.1 AV 5% EHIBAT BN

BARE A, AIESE N EST (EFRRRESEH AR AP S ERFEIL) BAHK
FURE ,  JEIE A% 10 P SRR B o ) EE RV, %o % BT PR30 X B XU HEAT A sl £
AR PVE B P S AR R AL G, DISBiia R ad ik ar .

(=) ARFEG AT PG 3 i £ 4 & 18] [0 190 32 G 22 43 W7

RIS AP G IR P RN, BANE T AR TS HE R HREES DR . il
XX LR R AE Gy 22 538, FATR AT AP AN S I E I AE 1% B R LT, HORE i
W B MEE 95% B 5 T4T 0 1 t Kk

(=) ¥ BT IRE H R 2254

AR SR T=3 1 T=5 {ERY RIS (M 7 1, K3k &84 58 5 5 0 40 TIAE I B A B 18] 7
IRy, AR, JEAT JE 4 sl 4 A IR ZE Y F I 1) B 11 v (9 [R] ) 22 53 22 40 M. %8 T 12
% 22 M FEA [ R GOt (REARE=30) , WA SIS E 1% 8RB UL T

(=) B4 al i & LG 1 4405 B

SHFAREE G I EAFR) ¢ ARSI S AT 5T 7RI 18] 5 1 o A 263 E K
HGHGTN, CERMEGEMMNZEN TR, RIS PR A F T I S e & R A
A BE BN T2 5 A at ik 4T A

4.3.2 REZHATRRIRIHY
AIREHIA, ARG SARESEHAPE RO HMMBRA G R KRBRH RIS AR
WA, RAIUASEGA P REF BN A28 5 RN 2t Fanik (K 57 H 58 5 o

2 14 7L 55 L



[l Z2IRAE TMT50 $8 5050 RAIE S 05 3 4 2020 4 rp B3R 25

4.4 BIANHRE 1S BRI AL SR 3
4.4.1 s B N ZE S B HE SRS ABAE S AT

— RIS HE N AR N B N B R S b, ARRERITTI AR RIERE, A KR
MY KRR W], AR IENRICE 2 ) & UM GF BRI, T i 2: 24 U2 AL Y R AT
EH, JUHZLL 56 KM . [ BN LR EAE SR 85, THENL DU REh
SRENRINAT BN HIET REEIR R PUR I FR S E 98, 1 N A2 Qi IR e il s A% [ 52 me, T ot
R G, JUHRHENESE —RZE NS RRE AR, IR TR S, fEE N
RWrR I hg B S b, G B BRI S OL N, SRR AT RREE KRR, BHE R 5140
A BGEH T R RE EEKIAT . BEE R ESAMOB S By K, USSR = ), 4
BB RTTIHA S KEM T, SIEBEHRNE T, WRSERTT— 2 N B BIENT, A JRTTIZ AN REh
FHE, Jbm R SR A RRSERIR AR, EUEREURAR N RS 2646 £1, AT HIBKIRI PRI S A4
BAE THENL BT R AR S R AR O R

TR AR SRR R R A R RIS AR AR AR AR, A RIS AT
Gy 5o AN IR IR, BDARR R SE R, T KIS 30%: % ai B
REEWIRAERE, EAEERZG, B3 b A RRIEE M, BEAEMAT R KIERGR 30%, Hik
A P FE B FE BRI I 40%. BHEJTIH, 32 SE R B HE B, DA AL EE Aot E B
KRHEIIR b riarsl, e GRS e TR TR 30%. RS [ S — R VI SCE 1A Tt A HERE
T BN S B SR KR R . 2R, EURSREn ) 77 SR80 FHOIMR 50 Fa R,
T 3 RS i 1 12 5T

AR BURSRHECT R 2.15%, KHLE R RAE fE #cin EAE 50 Rk 3.95%, VIR 300 FR %L Eik
1.64%, R /N I RAE R HCan e 500 Lk 11.33%, MR ERME I 5t i iR Bk
20.85%, @k FE Lk 35.6%.

FEATNRIL b, T —ZAT W R B 254 IRIRIRSS . BT, kiR 7093009 40.28%.

30.07%- 24.49%, FIIEEHI KA. HRAT. JEHRER, 55 BT 18.62%. 13.97%. 11.7%.

4.4.2 HEHINZESH SR
ARIELAE 2020 A AP ARG KA 25.21%, RISt L BRI a5 % 24.45%.

4.5 EBEANNEMET IEFTH AT AR K ERE
FFERE FIERSECRADEMET il r 58, EUER S SN A i B WA S e A BT K4
WHle, YEONBATRm M A BEEG Bl e Mfa ol Rl BAT, A B3 H B i XU i

2 15 T3k 55 71



[l Z2IRAE TMT50 $8 5050 RAIE S 05 3 4 2020 4 rp B3R 25

Uf, AT AR RS MATHRIME T, RRHT BV Bt G NS 2K 0 A RS E A I
SRR R, A T A AR B I, N2 G R BRI S T, A B
ENANGINR A BB B E I 2RI 50 $REHE L LL AR SR ETF RAT BT prisl, i
ERUE R RN EESETAA BRER AR eEkK. EEAZERZENELT, hRRim
A& At SN RRLEAR B AR IRANAR, FiTH [ ARSI KBRS B R e, BL 5G. Tl BRI
KBS 09 T AR B R R ORI £ 25 0 nl, R BRI R I5 1A AT AR B 5 A
WA R BCRRIET, POHR I A4 .

FEPRPHEGEF R =T, BiA TR, BB Bk ik s i, @1E.
RN E BOF S, AR A RIS S A ERIESR T P RIIBAIRE 25T
Hh [ 22 G S R e R S e S, 2 et BT SO IR it s AP BR 25 8297, 5G S55 5t g U -4 &
LML THEHL LR B G AU SR AONURHIT e i e T B in gt i % 1

TMT AT B S RS AREBE, Ay AT, AT B BOy e B 1 H AT
EEfE. KAdE. NTRERE. e E. W LRSI, DLEARHTHR IS0, Pk
WIRE, R THCEEPAE TS, BN TMT Ak m A RS, a5 T, B3 A48
RN &R T TMT AT MCREAE ZATAT S5 M R BB hL 2, #3583 BT i B[R 28 TMTS0 507> 205k
B EE TMT 4147 ek MR 2

4.6 BEEANIREHAZSMAERFSFRA VYN

AFE G TN R RIS, BCAMER RS, JFHIE TR ik . EZR R
REBN SR EM R TR R PUTARE, #REEMENA RS G, RGN
MR M EBCR HIERITHIT R, AFMERRA M EFIZENARWT AT, RS EhE
S NEEE AT LS T, WERAEFEATD T SUHZE SIS AT A
W22 L RE Sy o S BN EAT BB BT R A SISO, AT ER R R IR
HRE WA S AAFAEARAT B RAN 2 45, — IR 58 H A e K ALy f i HE U

4.7 EEAXIRG A EE S FE SIS AI B
BRI HIAR, AR G I S A A SR A AR E , AT S0 73 BEHE 1 A St )
HE o

4.8 MEMNEEAN AR ESTTH ABRES T HERE RIS
T

216 T3t 55 71



FEZRIIE TMT50 $8500r gl 5 45 % 5 4 2020 Frp iR 15

5.1 WM ATESFE N-M TS50

TEFEE ARG RIS, AFEGIEE N EARVARIT I 0 A BR A 5] e pg sl sy GIEFR R RSk
HRFRE MR E LA GEE G FEEDNAE, NAESGESEA—ERESERGRA
"] 2020 £ 1 1 H % 2020 £ 6 A 30 HEEG R BHalE, 3T TIAE . MOLA S THZE AL Z
PR, INEEAT TIEE ANRILS, A WA H B e BRE A AR 28 14T N .

52 FTE AN EHINAESBFBEEATE FEIE. FEIEEHEE S

FAEENANN, EREGEHARAFEARRGIRTIE/E. P mEnit R e nH
P S (B A ) T B 2 < 9 DT S A 20 IO S5 1) b, AN AR T 2 e B A AR 2 FRIAT N5
PRI, RS T CIESR IR AR GR) ST IQEMEM, 8% H 25 T s 1 ™ M AL IR 2k
& R E AT -

53 FEHE AN AHHRETHFEEEATHASE., HHNTBRRENL

AIEENNN, ERESEHARA T NESHEFFZTE (AT FRIEFT S Sk
ERLINED S A IRE IR, < BN B g 1) 45 3 1) A 8 < o S0 o o AU 55 0
FERD Wi Befiol. Mg etk SBAGIRESEE L. M. 2%, RRKIEHE
HERA NN

6 FEREMFtHRE CREHT)

6.1 BE=HMHR
itk EZREIE TMTS0 38505 S0E 5 B 5 4
HE#uEH: 202046 H30H

Bfr: NRMG
wi B ARHIR R
20204E 6 430 H 2019412 A 31 H
BErE - -
RATHEK 6.4.7.1 30,799,942.58 18,378,520.94
= N 302,061.87 -
17 H R UES: 34,615.67 14,181.62
T 5 M G gt e 6.4.7.2 376,081,006.58 246,118,513.66
Horp Bt 375,503,406.58 246,031,813.66

2 17 JiFk 55 17T



[l Z2IRAE TMT50 $8 5050 RAIE S 05 3 4 2020 4 rp B3R 25

HE BB

e

577,600.00

86,700.00

PP SCRAIES R BT

e L

AL G

6.4.7.3

TR SRl 5™

6.4.7.4

JSIYSCIIE 273 K

YA JE

6.4.7.5

5,766.45

3,268.75

IDLieirgll

JSZYAT FH TR

11,950,329.27

1,702,613.31

B SE P B

HAh Bt

6.4.7.6

B ait

419,173,722.42

266,217,098.28

ikl sk p &

AR
202056 A 30 H

EEER
20194 12 H31 H

fifit:

SRR

AT oy M R A £t

AT A b A7 45

6.4.7.3

2 b [0 D < 7 K

AT IESFIHHAK

5,686,048.27

44.87

JS2A S [ 3k

7,108,000.99

3,922,591.57

JEAH A BN A M

299,682.19

220,867.76

ISADENC

59,936.45

44,173.57

LAY B IR 55 2

P32 5 B

6.4.7.7

103,419.24

75,785.43

|

1.49

0.53

RAT IR

AT FE

3 JiE FT SR 5115

Hopth B £5%

6.4.7.8

202,560.60

248,064.02

et

13,459,649.23

4,511,527.75

GRS X

S

6.4.7.9

409,011,205.65

330,337,485.31

AR I3 BEAE

6.4.7.10

-3,297,132.46

-68,631,914.78

P E R e it

405,714,073.19

261,705,570.53

G TR Rl i 1

419,173,722.42

266,217,098.28

e SRR 2020 456 A 30 H, EZRIEUE TMT50 185070 ZiF 2548 % 3k 4 2 FLtin 4 E
1.3541 70, FEZRIRUE TMTS50 155050 Pk B0 G 2 AU ey AU E 1.0222 78, EIZTRIE
TMTS0 F8 805 FAE 3458 B Fe 4 2 AR 2 A BT E 1.6860 JT; EZRIRAE TMT50 #8504 k574X

BT I G AU AN 299,611,988.43 1y, Horb [ ZRIRIE TMTSH0 $8 85050 IR 77 35 05 3k 4 2 SRty &5

o)

218 T3t 55 71



[l Z2IRAE TMT50 $8 5050 RAIE S 05 3 4 2020 4 rp B3R 25

280,023,602.43 1y, [EZEIRIE TMT50 45 £ JOIEFR 5051 3k g 2 AR Ui 2 03 41 9,794,193.00 117,

ZEIRUE TMT50 482053 PR F 15 08 3 4 2 A a3 2R 03 %00 9,794,193.00 177

6.2 FlHEE

Stk EZREIE TMTS0 8500 J0E 5% % 4

AW 202041 F 1 H % 2020 46 H 30 H
Az NRoc
A5 AT HGHATR]
TiH VipE=2 20204£ 1 H 1 H& 2009 1 H1H&E
20204E 6 A 30 H 20194 6 H 30 H
— A 74,388,935.82 40,579,705.99
IIBSY PN 87,477.95 60,935.07
Hodp: AEECR BN 6.4.7.11 87,406.42 59,705.42
e ISU N 7153 1,229.65
B SRR FLE IR - -
SENIR G Rl U - -
UEF H A RSN - -
NP IBSUION - -
2.8 (2R LA 11 1) 13,483,358.36 -10,989,076.21
Horp IEERTEIER 6.4.7.12 12,138,391.82 -12,006,751.66
RS - -
fizr il e 6.4.7.13 41,999.83 -1,432.10
e SRR B U - -
ity it L& - .
AT T HE W 6.4.7.14 - -
A 7 6.4.7.15 1,302,966.71 1,019,107.55
iﬁ?ffﬁﬁgﬁj}q&ﬁ (BRU=S 6.4.7.16 60,196,237.63 50,966,964.39
A s (R DL — 5 3 A1) - -
5 H AR (452K BA“-5 3HF1)) 6.4.7.17 621,861.88 540,882.74
W: =, #H 2,325,103.03 1,874,439.44
1. EEE 1,557,540.54 1,131,372.26
2. fEE % 311,508.14 226,274.49
3. HERS - -
4. oA 6.4.7.18 232,660.96 251,152.97
5. FUESCH - -
Forre S [0 4 R T 7= 52 H - -
6.5 S B 0.27 0.23
7. HoAh 2k H 6.4.7.19 223,393.12 265,639.49
— = D
;) FRBH FREFL SR 72,063,832.79 38,705,266.55

219 T3k 55 71




FEZRIIE TMT50 $8500r gl 5 45 % 5 4 2020 Frp iR 15

e PTARLER

. #RE (FFimble-5EH5)D 72,063,832.79 38,705,266.55
6.3 FrE&ENE (BE&HE) IR
2xib Ak EREHE TMTS0 38500 FOE R i 54
AR 202041 1 H % 2020 46 H 30 H
Bhr: ARt
A HA
TiH 20204E 1 H 1 HZE 20204 6 H 30 H
SEESE R EAE &R ET

o AR (& 330,337,485.31 -68,631,914.78 261,705,570.53
G iHED
= RS E S AN
R EZENE (AR - 72,063,832.79 72,063,832.79
D
=, KR EMEAL G
ARSI ER S (5 78,673,720.34 -6,729,050.47 71,944,669.87
B> DA< 5 358D
e 1R HIHR 433,895,377.13 -49,626,217.86 384,269,159.27

2. 548 R 3K -355,221,656.79 42,897,167.39 -312,324,489.40
VU, MRS HE
N 73 B 7 A 1 i < i
{HAFE) (HE IR DL 5 ) ) )
VD)
ff TRFAERE (B 409,011,205.65 -3,297,132.46 405,714,073.19
S ifHE)

AR
iH 201941 H 1HZE 201946 A 30 H
SRS R4 ECAE R EN R AT

:f TR ERE (& 287,538,420.60 -143,838,137.52 143,700,283.08
SifE)
T RHIEETES AR
B ER T CR IR - 38,705,266.55 38,705,266.55
iz
= RIWESM B 5™
ARSI EAR S (1 92,273,466.77 -35,094,277.89 57,179,188.88
B> DA S 3 A1)
Horp: 134 HIHR 395,718,628.88 -132,477,245.66 263,241,383.22

PRE Sy S IR e -303,445,162.11 97,382,967.77 -206,062,194.34

. A G R
NSRRI 0 9
AR GHERU S
$#51)

26 20 i3k 55 17T



[l Z2IRAE TMT50 $8 5050 RAIE S 05 3 4 2020 4 rp B3R 25

T IR AR (F

379,811,887.37 -140,227,148.86 239,584,738.51
SIFED

IR PHE I 55 R KRB 7
AR 6.1 % 6.4, MBEIMKRHTINITANEE:

HEEHANNTIN: FHEE, FETERTIA: /%, SRt Rl

6.4 MEME
6.4.1 FEEFEAFEM

EZRERIUE TMT50 Fa 505 JOIE TR #5251 5 4 (UL T IR AR S P EIE R B HZE R (LT
TR o FEIIE 25 )E i VF AT [2014] 28 308 5 {5k T A% ME [ Z2ERAIE TMTS0 48500 ZIE 7 3 B 3 < 5 4k
IHEE A%, B 28 5 4 A A B A W) 44 R b i N IR AN (IR 7 48 8 i 2 ) R [E 2R TRUE TMT50
BHNFAFHF RS IEE AR AT ATEE. RIS NRARIF RN, FEMRAE, Bk
SLBEEAAFEIAE B A B IS NR T 1,056,354,790.60 JG, M2 W AEKGE th RS IS5 i (R
TR 38 B 1K) T KT R B8 T(2015) 3 228 SIS BT E T LASIE. frTEIER &%, (ERRE
iE TMT50 $5 500 JOE I % &5 4 F) T 2015 46 3 H 26 HIERAERM, HeSFRAERH IS
HEUSETA 1,056,599,913.83 13 LG 3 A, H g% GHF] BIrE 245,123.23 ik &8, ALL4H

HEEHNNERESERARAF, B8 AP ERARIT B HAR A,

MR CEZRIRUE TMT50 fR 280 POE R4 i ik SIS A R A (EZRIRIE TMTS50 8505 k77
PSSV RE , AHEE IS I BUELHE E 22 IRUE TMT50 fa 800 JUIE S48 0k 4 2 Jk
Tl A (DL R TR 28 TMTS0 43 47) 2RI IE TMT50 5 55053 G IE F5 4% 95 3k 4 2 Fafid e g 500 i (A
N FR“TMTS0A”) K& B Z8 R UE TMT50 45 0 73 PRAIE 75 #5055 6 2 BRI 2 28 4 4 (LA T e
“TMT50B”). [E 48 TMT50 1734 R 45523 N 5 3 4P B G AL L [, (HAS 58 % . TMT50A 5 TMT50B
RAf B2 5, An AT B B . $5E nTE RN HAE S ) B [E 28 TMTS0 3 4id% 1:1
I ELAE1 734k TMTS0A F1 TMTS0B, (H AT B4 He 37 4k FR I ) [E 78 TMTS0 4 BLHEAT 70 4558
DR IHRRA 1037 AME ZE TMTS0 38005 R G184 23 W I HE# L0 7 TMTS0A F1 TMT50B
Ja EiAc by, WA 11 ffc R A 19 TMTS0A A TMTS0B HiiE & 9 437 I E 28 TMTS0 4>

o

321 Ji3k 55 71



[l Z2IRAE TMT50 $8 5050 RAIE S 05 3 4 2020 4 rp B3R 25

FEAFE G TMTS0A {7 iU TMTS0B 13 8AF S A, AL ol A TAF HHZ 2R & 5 R 20 € K
ETHE AN TMT50A 438U TMTS0B 473 4573 59l 24T 5 S A0 BFE T 5, TMTS0A 4 U IR XU
LTI B AR X R O BE 4 A0, AT S 1B 4t [ 48 TMITS0 A7 AFURT IS 1135 % 7= 30 40 i TR 4% 1015 i 7
KR Jemifk TMTS0A A58 1) A< S TMTS0A 8 £) € s s TMTS0B £ 45 A e U1 XU H. 7y
Uiz AR T30 o R A A0, A 2 G TR 4t [ 28 TMIT50 453 200 7 F0 340 2 77 33 S R0 AR PR 40 W P AR 5
TORITH TMTS0A 8 A e L 2 e it fa, #7108 TMTS0B 13 AR 557 .

FGMAHEZ I TR TMT50A MEGAHEHE, BEeERAERHE)RZS 14
B ST R H (B B AR T B (e TS H SO e I SRR HE ) IRH ()
R T M ESMFT E R ()W, L 1.0000 Tk, TMTS0A K258 H RIS R (L&
FAEI R R FR UL 365) Ritit . AFE4 14y TMTS0A (3405 1 4y TMTS0B 43 450k il — S 42 &
— XA L R A 2 AT 2 4y E 28 TMTS0 A3 BRI L S s, tH4H TMTS0A 43

BEFESMEEE G, R FARRR, 5 H TMT50B £ 8 2 6 0 B H -

AT WIREAT R AT 5 . AE RS THE BE(BR IR B R A PR e 2 THE BEAN IS — A A
H, REERBEREEFMMEXT TMTS0A FIEZE TMT50 44T & MO EHh . T
TMTS50A 38 A N, LL TMTS0A 473 A7 J= B A7 A7 S50 ok ohe 1] POk <6 0y 000+ 8 ) 458 1.0000 T8
Gy, RAFFIEEZR TMTS0 AU AU AC. FTEASCE TMTS0A BAHEA NG =18 E, HFrH
(] TMTS0A 340 (15 & 4 A E T 5By 1.0000 T6 AR ANAS, AR AT 538 bz ) [E %8
TMTS50 3 #. 5 ATHIEZE TMT50 38R S AReA N, DA 2 43 28 TMT50 (340, 4% 1 47
TMTS0A T A A4 B, SRAFHTIEEIZR TMTS0 108, R 3741 B8 TMTS0 404010 56 4 1 AR A
NKGHERTIRYT S )7 2RI A M E 2R TMTS0 44K 43 s R 3 A E 28 TMTS0 4 4011 35k 45 43 45
Fi N AT 31507 A3 9% 1 E 28 TMTS0 Bl Bic . 375 oids [ 28 TMTS0 (s a
NI EE o PTHA KL TMTE0B A3 A A AN RIBE =19, HEFA It TMTS0B 47340 1 58 4 473 A4
{6 BARBECR A . BR UL IS EE T AL, AREE G IR AE E 28 TMTS0 4345 ) 4 45354 K T 5k
£5-F 1.5000 I BL A TMTS0B 73 85 43 A48 /I T 355 - 0.2500 i #EAT AN E 19T 5

AFEL T E NVILE R AINE 3L S0 %41 183,187,800.00 43, T 2015 4F 4 A 2 Hi% 1:1 [y
SR B4 3R A 91,593,900.00 £ TMTS0A 5 91,593,900.00 4 TMTS50B. £ VEHINIE 2538 5 FTiAiE
F[2015]123 S H % AR, AJE4: TMTS0A 1 TMTS0B T 2015 4£ 4 A 10 H EHaE 5.

222 TUH: 55 T



[l Z2IRAE TMT50 $8 5050 RAIE S 05 3 4 2020 4 rp B3R 25

AR (e N RN EREZR BB 3k 692 A (E ZRIRE TMT50 #5500 SUIES BT ik e ik & 5 F))
M RIE, AR TEE AR RIFRSMER SR TR, SRR TEEUS o B &% H A e A
s i3 G, BRATAER. BUIE. BRI BT DURR A sl [ IR I 2 Fo Ve 158 11 oAt
SR TR EAT & B EIE S A RME) . A SIBTTBERMT ™ LIG5> Mgy 90% —
95%, H AR IR BOAR IBE B 25 20 P BB AR5 98 U AV T IR B8 7 () 90%,  HAMIR T AEBL 4 52
PRI 80%. AL S H HALEFIRRIAG I R 5 A TN L B IRES T, N A RFEAME T EE 5
{FE 5% Bl s 0 AE —SE LN INBUR 657, Hor, Bl A s S e &, /7 HORIEE MBI
FWERES o BUESLR A TR 3 A 1) 3%. ARGV SHLAEEME: R TMTS50 # il

>05%-+ER ATV HHAF R K (B ) >6%

A 55 AR AT B A BN [ R i B BR A ] T 2020 4F 8 H 27 HtbitEdR i

6.4.2 SRR S I Al

ARFE G (I 5 AR AL EG T 2006 4E 2 H 15 H K DS TR ARA 6 Aisall 4 v ) — e AR ofe
WY AT EL AR 2 e ) B R SSHE (LA R AR finlb S ) o IR MG S A4 (Y G4 e 3 4
5 R R XBRL AR 5 3 S<FRER S M AR SE>) « s EIES BRI 2wl ES %
HEIENAARE) o (EREIE TMT50 8505 GOEH # Ak &3 4 A R A b I £ R A
(K0 DRI B o I A Ml 51 55 B A i 1

6.4.3 BAENATHEN K& HALF I 2 7= B

AL 2020 FEAFE S5 IEBFF A S THEN R ESR, B, Se8H R B T A4 2020 4F
6 1 30 HHI SR LA K 2020 4F 1 H 1 HZ 2020 4F 6 F 30 H (K148 RSN s 4 v (1 A8 s i v 4%
HRER.

6.4 AXMEHFTRAKSTIBOR. SHETHERIE—HEEREHE 2N
AR PR 2T BOR . it hTh 5 Sl — W Rt M — 5.

6.4. 545 T IE UL BA
AR FE G AE AR A S 1) TE A0 I P 2 1 224 B I .

6.4.6 BTN

2 23 JiFk 55 17T



[l Z2IRAE TMT50 $8 5050 RAIE S 05 3 4 2020 4 rp B3R 25

ARG [E 5B 5% 4 R U B [2002]128 5 (& FFGERIUE S #7855 4 SRl il i )
A HE[2008]1 = (ST AR R B U BURRE AT « WH[2012]85 5 (ST b 24 /] ISR
LERNZE A N TR B BURA % fr) EFIE A W8[2015]101 5 (55T bt A ] BB LA Z A
NG BLECRA K A A8 A« WFL[2016]36 5 (5% T4 I & LA e 3 (Al s A i)
WA Hi[2016]46 5 (5%t b Wil 4t HET O kR SRk A R EBCRRGIE KD . I FE[2016]70 5
CRT SRR [R)IAT A A5G (E R BRI b 788D AR [2016]140 5 5T WARA B Rl P 1 7= I K
HE MRS SR ERBER @) « MHI[2017]12 5 (ST B8 7= dh BB BUR AT ¢ 1] AU #h 7838
Y L IABI[2017]56 T (G TBEE MIEAAA SR ERIE AT o MA[2017]90 5 (G THLARE E
BEP OB A A BBOR B A« SR B 52 55 484, BRI /R T

(1) BE MhIsE R AR RS ERNAT Y, B dh i BN HE RN BN o B
NI E TR S R R A G ERNBUAT A, IE R S BT, HEIR 3% AL R SN
EBL. XTBE M AE 2018 4 1 A 1 HTizE R th A AL E BN BT 9, KRB BN, A
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6.4.7.7 RAIA B % H
Bhr: NRMmt
B ENES
2020 £ 6 H 30 H
5T 5y F i 3 B AT 22 5 3 103,419.24
AT R T 3A AT 22 5 2 H -
p 103,419.24
6.4.7.8 HAhFf
Bfr: ARt
Big ENFS
2020 4£ 6 H 30 H
N ASH 5 B A2 ) FRL G AR 42 -
A T[] 2 33,217.74

£ 26 TUH: 55 7T



[l Z2IRAE TMT50 $8 5050 RAIE S 05 3 4 2020 4 rp B3R 25

SATIESR A L4 -
ISAREEEEd i 50,000.00
T 2 119,342.86
it 202,560.60
6.4.7.9 SLUFESE
EAAL: ARG
i 5 2020 -1 H 1 H# 2020 £ 6 H 30 H
&M () K TH 4240
EAERR 237,196,835.48 330,337,485.31
A S R - )
AHAMEE] (Pl "5 3851 - -
RSP M BT AT 237,196,835.48 330,337,485.31
BB ARy AT SR 4,777,247.80 —
AT ER 317,832,489.01 433,895,377.13
AT CRLe-5 4 A1) -260,194,583.86 -355,221,656.79
AR 299,611,988.43 409,011,205.65

e (1) R CEZREEE TMTS50 8500 ZOE R R SRS SR

CEZEIRIE TMT50 $5 %5504 2%

IEF A PIR TSI RIRYINESRAE 5 BRI EES S 45 5 PR ST A 71 AL 25 352
[H Ze B A FRA R LA 2020 4 1 H 2 HONFEG i SR ME 0, W 7E 1% H 22 5 4 U5 B 7E M
[E 7 TMT $r. TMTA 3480 1 8 $I 44T 5. 34 E 28 TMT it 50843 45 211,986,786.39
iy, SBrig AT A LDy 0.020170904, 15 JE AN 216,262,743.19 4y, 5 A 13 #iHE 1.1155 JT;
N EZE TMT 8T 5aT 40 2,328,543.00 43, Hid o &idr & L5l 0.020170904, 475 J5 4740
N 2,829,834.00, YTEJEUAIAHE 1.1155 J6; TMTA {38 SRl 404 11,261,851.00 £, Hri {45
oty 0.040341808, HrE G AN 11,261,851.00 4y, 15544 44+E 1.0000 JC.

(2) #i% 2020 4 6 H 30 H ik, AIEE TR EiiEEE&m 4 19,588,386.00 #r(FH 4 TMTA
9,794,193.00 fi7, TMTB 9,794,193.00 1i1). FEELERSZHTH N AR LT HIFE &0 80N 2,622,717.00 43,
FLEEmIIR BRI &80 277,400,885.43 17, HNEZE TMT 340 3 HOEE & 0805 10 AEIE
FBWGHRG, Horb BRSO A R PL T AUE, R T S B0 T 4 S B
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Horb: SCAPE SN )% P 4Ed ok 627,351.18 462,629.28
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P BT S VPG SIS, BOREE H ARIA R LR HiE A 7 A LAE H w2 B3 1K r] AR B
ffi.

A, AR e <0 PR B <0 3 N E 0 5 B 20 B0 [R1I 52 23 IR B H 558 S0t T b B2 1585 0%
JEIIRFAZ Gk T 100 SR A4S B8 ) AT A /KPS -EAT 6 S R HR I A 5 P I HE N 3, DL
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FRSE TN IR 2R XU R AT B
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ARFE T FORAR I E 5y b
TCREAEAR KL EASL TR R AR . AT G4 AR AR GUSE BT ™ E 2OV BT AR, 455 & A
& AR IRIE S R B B A

6.4.13.4.1.1 F|Z& X b 1

B AR AN TR,

PR R A 32 < PN Je 2 A S B 4

A NRMoT
AHIER
14EPA 1-5 4 5% E AtBE Ait
20204E 6 H 30 H
%"
RATAE K 30,799,942.58 - - -4 30,799,942.58
i S D R 302,061.87, - - 4 302,061.87
FHARIES 34,615.67 - - - 34,615.67
N . 376,081,006.5
A 5y M 4 b gt e - - 577,600.00 375,503,406.58 o
MR R, - - - 5,766.45 5,766.45
I MR R DA 3R 3,522.50 - 4 11,946,806.77 11,950,329.27
419,173,722.4
wre At 31,140,142.62 - 577,600.00 387,455,979.80
2
1 f5t
A2 [ ] 2% - - - 7,108,000.99 7,108,000.99
MATE HENF - - - 299,682.19  299,682.19
MNATFEE T - - - 59,936.45 59,936.45
MNATAZE 55 9 - - - 103,419.24  103,419.24
HoAth 471 52 - - - 202,560.600 202,560.60
NAHIEF TG H 2K - - - 5,686,048.27| 5,686,048.27,
A A B - - - 1.49 1.49
13,459,649.
it - - 4  13,459,649.23
23
‘ 405,714,073.1
) 2R AU EE R 1 31,140,142.62 - 577,600.00 373,996,330.57
9
LEER
20194 12 A 31 14N 1-54F 5 E B &1t
H
%
AT 18,378,520.94 - - - 18,378,520.94
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& ZRIRIIE TMT50 8800 PR 4 2020 AR 2

7 HARIES 14,181.62 14,181.62
N o 246,118,513.6
oG gt P 86,700.00 246,031,813.66 6
NS - 3,268.75 3,268.75
AL R DA 3R 11,240.00 1,691,373.31 1,702,613.31
266,217,098.2

e Rt 18,403,942.56 86,700.00 247,726,455.72
8

Uik

AT TBE [R] 5K 3,922,591.57 | 3,922,591.57
MAHE BN FR M 220,867.76 220,867.76
MNATFEE 77 44,173.57 44,173.57,
MNATAE 5 % H 75,785.43 75,785.43
HoAth A7 £ 248,064.02 248,064.02
MNATIE SR IEH 2K 44.87 44.87,
A R 0.53 0.53
Uik rigsean 4,511,527.75 4,511,527.75
261,705,570.5

| R AU B 18,403,942.56 86,700.00 243,214,927.97
3

E: R PR AR

FHTLIK.

6.4.13.4.1.2 7|2 X\ iy Uk 23 A
T 2020 4 06 H 30 H, AREEFA MG MHEGFFHRTE A R E G5
0.14%(2019 4 12 ] 31 H:0.03%), [tk iiiH| 2 K385 T A8 Jk 4 B 7 i JG H K200 (2019 4F 12

H31H: [H).

6.4.13.4.2 SN X6

AN A 2 F6 4

HIFA B8 KA AN R T

et THA 2 S E SRR &
PR R T H R AN XS o

6.4.13.4.3 HABPHE RS

A AR AR XU 2 i 258 <5 T R < i R 2 SO B BRI 6

B HHE R Ee

it B PRANICIC 2 AR B i A A B Bl R RS o

BB AT KT AR, IR S 2 A 5 5T E A H B33 H 34

AHe g

TR R R T A RSN LA

(T S i A% PR R AR Bl T A R Bl R S, o AR ik 4 2 R BT IR T3 A8 5 i b i [R) MV T3 358 5 (A IBE 3R AT
27, BT A AR A S BRI B AMIESR BAT i B S A E T DL PR IR o, thon] e
PRFUET T AR B B B
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ARSI FEECRIGE VA, R RRR I Ha B8 A0 AL R S A B B B R AL, AR
P B4R B8R e S HASUEEL Y AR 2l T AT R S A 8 o H RIRR IR 00 (B B BB RSB B Rl e A
AR R B E T B SRR AR A FIAT N TR R AE) S BRI i P
NTCVEFE IR AR B0 B AL BEAT [RI D T, FE i B R Bt A AT 04, R BRI

BRRZE o

ARG TR BB B RS R I EL 08 90—95%,  He bR 4R BOn A e S HL A 0k it i
FRIBEBE LU BIAMIR T R B 77 1 90%,  HAMR T ARG 537 1) 80%. H152 5 H H & AEn BB R 1 5%
BT INIIAE Ty IRAE SR s N2 RAFAMIR T2 5 B 7 198 5% I < sl 2130 H 7 — 4 LN I BURFf5t
77 BUEBCRA m T2 0 ) 3%. BLhh, AT 2R &8 BN HON AL G T 7 A IOUE S
WSS, S 2 Mg R T i e AT R L, B VaR(Value at Risk) fi b a5 Rl i A<
FE I BT LR R RS, B m] SEsthos KURS AT BRI AT ) o

6.4.13.4.3.1 HAWMHE XU ML D

SAERAL: NIRRT

ERES LA R
2020 6 H 30 H 2019 412 [ 31 H
A e s
ARGME | WEEE | ARG | LR
(%) (%)
375,503,406. 246,031,813.6
S S e — T 92.55 94.01
58 6
S —
SR — R A
i AV — BUE R
/\4‘&
375,503,406. 92.55 | 246,031,813.6 94.01
At
58 6

6.4.13.4.3.2 FABYHE RS A GURE BT
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freis FRIEIE TMTS0 $55 LASR 1) T3 %8 B AR
X AR R H B 4 0 R E I
Fom g Cppr: NRMJI
AH IR ARG AR & AR B) PNiE 3 AR
Gl
2020 426 H 30 H 20194 12 A 31 H
TMTS0 54 E7t 5% 39n# 1,840 1N# 1,225
TMT50 F& %0~ B 5% /%) 1,840 /0¥ 1,225

6.4.14 A BT EAEM St RETE VBN AT

(DA RhE

(a)<eft TR SUUMETHE T

A FOE TR R ITEKE I, B A RAME THE R AT & A 58 U5 N E & 1 i A
JERUE -

BRI AR B SRR K T R VR RN .

BRI R E UMM R B 7 B A fo B A U A L

BRI MR B B AN UL S A AE -

(D) FFBEI A2 Se O T ) ik T H

(i) 4% 2 Uik TH A fe il

T2020 4 6 H 30 H, AIEEGFARILLA RAME T HILAR ST 2 a8 H e i s ™ g
B ZIRIIRHU 375,466,897.80 JU, J&THE R IKHIREUN 614,108.78 Jt, LR TH=ZRHIR
#1(2019 £ 12 A 31 H: 25—/2IK 246,025,235.62 JG, )21k 93,278.04 jt, LB THE=ZEZIRKIE

).

(i) 2> Se O EL I & 2 R ) ) B K AR 5

AR LT B2 UL TR ) S TR A H NN 2% 2 IR IR e e B A e

XRS5 f LR AR TR, 45 B E RIS L A2 5 A R (BB I (52 5 A
WER) s BUE TARAITRATEG O, AR AL T 225 IR IEER B IIE] . 225 ANE R 8] &
IR B JUI TR A SR P S AN 77 B 2 SCA B SN S — 2 U FFARAE A (L 1A 2 o SR P AN mUE 2 g A AELX
TS BRI MRERE, HE M RACEEA 6T A SCUME N 2 —JZ KRR 5 == IR

(iii) 5 = JR IR A S E AR BN A AL 5l 40
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T

(Q)FERFLERI LA A ETHE R &R T A
T 2020 6 H 30 H, ARELEARFFHIEFLFI LA RMMETHEN ST = (2019 4F 12 A 31 H:

[A]).

() ALLA SEOHME T R SR TR
AL Fe A EL VB AR e i B 7 R 0 £ T A AU At i ot FLK T B 2 Fe

TEMZER .

QFR A FeEA, BT R H AT G 0 7 B 1 A S BRI

7.1 MIAREEFAEHER

SAERAL: NIRRT

1 B o 4% % 375,503,406.58 89.58
Horpe R 375,503,406.58 89.58
2 e E .
3 ] 5 W s $L R 577,600.00 0.14
Hrr: fizz 577,600.00 0.14
BE7 SCRAIESR -
4 el R gy -
5 SR ATA AR .
6 SN I 4 i % -
e SEW = [ 1 SN IR A5 4 i ]
B
7 AT R F AT At 31,102,004.45 7.42
8 oAt 25 T8 11,990,711.39 2.86
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9 ann 419,173,722.42 100.00

7.2 WEFREAT L ROBERRA S

7.2.1 REBFERAREATILD RABRERRAS

WAL NIRRT
BB A H A
(%)

A Ry L b - ]
KA - -
il 259,037,145.10 63.85
HLJ)L R0 IR OKAE PR D - -
eS| 4 - -
R AN E ) - -
ASIBY . A RIEEO) - -
75 FE O - -
5 R S BRI GS 92,402,820.14 22.78
eIl - -
o 1 - -
LB AR 55 R 55l 11,762,118.87 2.90
BEEHIT TR H AR ST - -
IR IR 23 3 it i B - -
Ja RRSS BRI HA R 55V - -
HBH - -
PA N2 AR - -
Ak A E R Rl 12,207,744.93 3.01

2
v kS5 ~RE

>

I | |m | m |0 |0 |W

(]

»w | O |v |0 |z |Z |r |RX

A o
Z

I
o>

375,409,829.04 92.53

oy
:‘F

7.2.2 BB FIAREATIL D ROBRER A S
WAL NRTBTT
WA L
(%)

& |

i 2
(N E] GRIES| N fetE
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>

PEIN N O N4

R

il & k.

81,479.97

L 0 IR BOR A P AR,

S n14

RN EE

ASEIE . A REATEEOL

I | |m |m |00 W

EX IRV

5 EAE s RS BRI SS

12,097.57|

[ ]

R4

L4

AL GRS 55 Ak 55

BHEEWT FURIBAR R 55

KA PRI o L0t 2

JE RARSS A EA H A R 550k

#E

PAFH2TAE

e AR B AR R

w | |O |Tv |0 |z |Z |r |RX

p s

2 =]

it

93,577.54

0.02

7.3 HRE A AWHE SES T HE IR RIBTA BRI A4

7.3.1 MIRBHEIFEE A NE HE ST =BG RTR B R 3R A

SHERA: AR

iy Bk 4 T P 0
P | KRR Ji 5 A R (%) AVIRIKIED
B A1 (%)
1 002475 AT 512,931 26,339,006.85 6.49
2 002415 T FE A 677,717 20,568,710.95 5.07
3 000725 WRTTA 4,259,983 19,894,120.61 4.90
4 000063 HHO A TH 490,312 19,676,220.56 4.85
5 000100 TCL Bl 2,318,952 14,377,502.40 3.54
6 002410 JTBRIA 177,692 12,385,132.40 3.05
7 002241 WK A 411,620 12,085,163.20 2.98
8 002027 PN 2,111,691 11,762,118.87 2.90

2 43 TiFk 55 17T



FEZRIIE TMT50 $8500r gl 5 45 % 5 4 2020 Frp iR 15

9 002230 SN 306,243 11,462,675.49 2.83
10 300014 ¢4 R 233,866 11,190,488.10 2.76
11 002555 —bHE 225,400 10,548,720.00 2.60
12 300136 GG 154,832 8,209,192.64 2.02
13 000938 Ly 185,403 7,968,620.94 1.96
14 002129 HH A 349,200 7,843,032.00 1.93
15 002624 SEF T 131,528 7,581,273.92 1.87
16 000977 TR B 188,956 7,403,296.08 1.82
17 300253 MEATRY (92 317,292 7,278,678.48 1.79
18 300413 TR 111,350 7,260,020.00 1.79
19 002371 677441 41,900 7,161,129.00 1.77
20 002456 KR HE A 377,251 6,937,645.89 1.71
21 300454 A5 Ak 32,600 6,714,296.00 1.65
22 002384 RIkE# 216,569 6,486,241.55 1.60
23 300433 AR 224,577 6,297,139.08 1.55
24 002236 KAERE 1y 323,249 6,209,613.29 1.53
25 002008 PN R o 166,588 5,988,838.60 1.48
26 002602 {H 28 i 390,300 5,975,493.00 1.47
27 002463 akisN gl 229,200 5,725,416.00 1.41
28 002841 PV I A7 57,300 5,702,496.00 1.41
29 300408 =] 205,593 5,694,926.10 1.40
30 002049 SOLIE Tk 76,978 5,600,149.50 1.38
31 002439 Ja B 132,900 5,591,103.00 1.38
32 300383 FEIHTN 211,033 5,501,630.31 1.36
33 300033 [F] 46T 39,800 5,296,584.00 1.31
34 002405 VY 4 1 317,685 5,238,625.65 1.29
35 002916 TR HL I 28,594 4,790,066.88 1.18
36 000066 K 353,564 4,667,044.80 1.15
37 002065 R 370,550 4,639,286.00 1.14
38 002179 LR 107,130 4,393,401.30 1.08
39 002465 NER S Gk 320,033 4,141,227.02 1.02
40 002600 A 7 Y 379,200 4,030,896.00 0.99
41 300782 L 9,460 3,838,584.20 0.95
42 002180 NS 111,100 3,656,301.00 0.90
43 300628 TR 2% 49,400 3,372,044.00 0.83
44 300308 b ) 52,700 3,320,100.00 0.82
45 002739 TS HEY 181,488 2,771,321.76 0.68
46 002938 IS o5 47 i 55,200 2,763,312.00 0.68
47 000050 R A 176,121 2,705,218.56 0.67
48 002153 FARERE 62,223 2,428,563.69 0.60
49 300251 LR AL 1 199,487 2,176,403.17 0.54
50 002558 EPNES 101,193 1,760,758.20 0.43
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7.3.2 MIARBRIHE AL A o B L SR = E IR TR B R 50R B A
EHEEAL: NRTT

i B 4 U
e | REA JiE SR AR g (R) A fpE
{E L1 (%)

1 300824 b5 sy 1,954 26,789.34 0.01
2 300842 5 BH Ay 455 18,527.60 0.00
3 300839 A 502 11,751.82 0.00
4 300847 HAAU 1,420 9,854.80 0.00
5 300845 P R 470 8,286.10 0.00
6 300843 W 3 Ay 751 7,517.51 0.00
7 300840 P e 1,185 7,038.90 0.00
8 300846 HH#AEL 1,131 3,811.47 0.00

7.4 B AR ER R A A E AR
7.4.1 RIFSEASHE PRI S T 1#H 29080HT 20 44 KB B4
EEEAL: NRMT

i AR 4 T
5 Ji SEARAY Ji& 5 A R EN SN T P LA
(%)
1 002415 T 5 A 8,472,033.58 3.24
2 000063 HOGE TH 6,514,526.00 2.49
3 002371 77441 6,379,243.00 2.44
4 002475 AT 6,088,272.84 2.33
5 000725 WARTT A 5,276,184.00 2.02
6 002841 PRI A 4,254,268.69 1.63
7 000100 TCL B} 3,826,994.00 1.46
8 002230 RN 3,472,967.38 1.33
9 002410 JTBRIR 3,435,966.49 1.31
10 000938 eI a0 3,325,548.37 1.27
11 002027 PapAN 3,310,308.45 1.26
12 300782 L 3,245,956.00 1.24
13 300014 e RE 3,075,317.00 1.18
14 002602 RS 2,749,991.40 1.05
15 002241 ORI 2,708,764.00 1.04
16 002555 —LHE 2,468,017.69 0.94
17 000977 IREE B 2,388,133.91 0.91
18 002624 FEFM S 2,176,567.04 0.83
19 300136 (EE:SGEE 1,962,615.00 0.75
20 300433 AR 1,940,111.00 0.74

T RANGHUL LN 8 (RN TR LSS EE) A, A B 5 HH -
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B ZRIRUE TMTS0 Faior GOiF s #0585 4 2020 Rk &
7.4.2 RItZHEHE HRAYIE ST EE 29%050HT 20 & R B4
SHph: NRMT

o BRI 4 %

¥ JBE AR JiE SR AR AHA R SE S0 = LA
(%)

1 002475 SERKE 6,544,504.00 2.50
2 300017 W 75 B4 3,668,338.36 1.40
3 000063 G TH 3,536,855.00 1.35
4 000100 TCL BH¥ 3,107,429.00 1.19
5 002268 B+ s 2,704,672.01 1.03
6 002027 PN 2,640,916.00 1.01
7 002241 ORI AR 2,488,990.49 0.95
8 002230 BERH K 2,261,931.54 0.86
9 002415 T e AN, 1,940,427.50 0.74
10 002555 s L 1,827,480.00 0.70
11 000725 AR A 1,759,134.00 0.67
12 300136 E4EiEfE 1,644,325.00 0.63
13 002384 Rilikg# 1,576,634.84 0.60
14 002456 Kk FEE 1,445,491.00 0.55
15 000977 IRWEE S 1,393,553.00 0.53
16 002129 A 1,330,410.00 0.51
17 002008 KDL 1,312,694.30 0.50
18 002463 VLA 1,228,498.00 0.47
19 000066 I, 1,153,759.01 0.44
20 300253 g 1,128,133.00 0.43

T 2@ UE S R e OSSN TR LSS B ) 1, A B 5 .

7.4.3 TR A 2 R S SR R B AT

B ARt
}A&mmm$<mx>éﬁ 121,514,909.64
HUBEZERN (3D BV 64,377,946.17

FHRAZ G B o

LA

75 HIREBAP O RNBFRELS

AL :

B OSECRAR LA SECE R B, AHE

ARME

T3 ol

~RME

AL

BrE i E
#1(%)

1 E R i g5
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2 AT B
3 L
Horb: BURM &

4 kiR

5 Al FE TR B 5

6 TSR

7 Al (Rl AZ #f57) 577,600.00 0.14
8 [E) VA7

9 FHopth

10 | Aif 577,600.00 0.14

7.6 SPARAZ A FOMME o H S B 1HE OB R N R B AT T8 25 3 R 4
RN NRTTT

E S aaey
e fFAS i s 5 HE(K) N RME
EERTE))
1 128112 MR 2 5,776 577,600.00 0.14

7.7 BRI SHE b ST HE IR NHER BT B SCRAES IR A4
I AR WA RRFA B SRR

7.8 MEFIRIE A RYPE HEESTHE IR/ MRF RIS R B 40
AEEERREIRRFFA R SR

7.9 BIRIEA A b H ST HHE LU K/ N BB TLA3 BGER 3R A
AT AR AR A BGLE.

7.10 REHREESTE KRB HZ R E Y
ARSI AR T A AR B BRI O

711 WMEH RS E S BB B R R 5 H O
AFE AR I AR [ G 0
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7.12 BBHAWRE M

7.02.0 AR TP G B R 1 B A4 TSR (K RAT A A A 1 S G A BPE AR A A ) T —
FEZRIAFFETT. KOTEL.

7.12.2 G BB A IS, B RO TR R A R E A R S A L

7.12.3 JAR FoAty A TBE =4

Hfz: NRMIS
¥ 5 2R B
1 17 R UIE < 34,615.67
2 I SCHE 25775 3K
3 JSZHAC )
4 2] 5,766.45
5 82 AT FR 11,950,329.27
6 Hofth 2GR
7 T e 9% H
8 FoAth
9 it 11,990,711.39

7.12.4 JARFFH KA TR BOR B ™ 8555 P A
AT AR AR R AT AL T H I ) AT R 4 557 o

7.12.5 JAHI 148 B 5= A A AL AR 32 R 1% L Y 1 9
7.12.5.1 BIARTEHBF AT+ 4 B R AR IIE 52 PR LA U B
AT AR IR AL B AT 48 I 2 R AAFAETIE SZ BR TG D

7.12.5.2 FARFURE B AT 42 I 22 o A7 388 32 PR V00 A i B
SHRAL: NRMIT

FOESZIRAER 0 | R | il ARZ IR

FE | RERE | REAK

N RE {8 EL551 (%) i B
1 300847 NG 9,854.80 0.00 | M FH%
300845 EzEmE 8,286.10 0.00 | M FH%
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8

HEMBRENER

8.1 MIREEHIHFE N BEFEANGH

AL

ISP 1]
PR — »
HEA IRk e e NS &
1 K ) ‘ ‘ B
k- (0a) N P syiirl=a 5 R
i A 1040 ESERfi
i Et 451
EZ TMT 71,194 3,933.25 | 2,217,418.54 0.79% | 277,806,183.89 99.21%
TMTA 711 13,775.24 | 7,053,852.00 72.02% |  2,740,341.00 27.98%
TMTB 1,966 4,981.79 4,834.00 0.05% | 9,789,359.00 99.95%
ait 73,871 4,055.88 | 9,276,104.54 3.10% | 290,335,883.89 96.90%
8.2 R LHESHTHLFEA
TMTA
e R EPNE FEE B (05 BT R AR L )
S NS B E PN PR
1 AR AT — 45— iR 3,121,261.00 31.87%
[T
A SZ %“ “A 11%'7AN
2 qﬂ.j‘fﬁé}\ FARK ) 1,984,551.00 20.26%
HIRAFT =3 20-N N4
e N E AR Ay A
3 i *Wjﬂwjma A 1,446,131.00 14.77%
|
4 2N 801,620.00 8.18%
IR A S e IN
5 i H‘m&) . ﬂﬁﬁa i 499,900.00 5.10%
A — VL RAFE— T34
6 T 73 50 448,836.00 4.58%
7 H g 248,223.00 2.53%
8 ZRHRA 186,006.00 1.90%
9 B E 119,222.00 1.22%
10 LYINAN 102,740.00 1.05%

T PAEAS B AR b RS B AL 45 550 PR ST mIERYIN 3 28 m] S 4 K 424 13 i o
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[ ZRIRAE TMT50 $a 500 AE S 0 5 42 2020 E R R &
TMTB
7 B N FEmE (43 7 b T A A
1 & 1,100,000.00 11.23%
2 X 190,000.00 1.94%
3 AL 165,089.00 1.69%
4 F 75 146,505.00 1.50%
5 7K 5 )] 128,300.00 1.31%
6 44 127,932.00 1.31%
7 24 121,385.00 1.24%
8 4 113,401.00 1.16%
9 S [H FL 110,337.00 1.13%
10 RpE 110,000.00 1.12%
v PLEE B ARYE f EIESR 810 45 5 PR TR A 5l iR YN A B3R AL 24 M g

8.3 IRESEHARMILA BFFEFEESHHIL

BgE| 1y E 2 ) ESEERAEISE(MEHD) i 3 & A A EL
EZ TMT 393.18 0.00%
SEENFTA ML TMTA 0.00 0.00%
RFFH A RS TMTB 0.00 0.00%
it 393.18 0.00%

8.4 IAESEHAKMNN BRFFE AT BAESHBHEE X F K HER

I H 1 B2 FHREESMHSEREEXE 5
o _ EZE TMT 0
ARaFEPEENR., 3 —— 0
SRR 15T A E— 0
FrE AT 4 :
&1t 0
E# TMT 0
TMTA 0
ARSI ERTIFA AT
A4 TMTB 0
fann 0
9 RIS M BT
AL Ay
i H EHZE TMT TMTA TMTB
SaRAEME (2015 423 H 26 1,056,599,913.83 - -

%50 \/\ Sﬁ
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H) BEE&Maiasm

AR B ) 2 G A AU 0 214,571,531.48 11,312,652.00 11,312,652.00
AR W1 4 0 R e 317,832,489.01

P ARG HAFE A e (B 47 0 260,194,583.86 - -
PN A B S e I 7,814,165.80 -1,518,459.00 -1,518,459.00
AR B AR 2 4 AU 0 280,023,602.43 9,794,193.00 9,794,193.00

10.1 EEHFRFE AR RN

10 EXEMHER

AN, AFEE TR G HUFA N KSR
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