FEFR M HTHUE 500 32 5 BB RS
BHRESHERES

2020 &

FEMRE

2020 £ 12 A 31 H

HEEFHAN: BRHHmELSETHEFRAF
HETEEAN: PTRHBITROERAF
EHHEB: 202143 A31H



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

§1 EEEFKHAR

1.1 EEHRR

R EHANWEF S MEF RS PR BOC . R T UM IR B KR
IS H N A RIS AER PN S8 B AR AN ) SOE I ST . AEE RS Ce =0 — UL Eghar
EREE TR, HFHEFRER.

HEFE N ERAT R IR AR IREAR &S FME, T 2021 4 3 H 30 HR &% 17 ARE
TV SRR HERDL. FRE RSO0 WS 2THRE . SRBAEMEFAR, REERNE
AR BOC R RS VERRIR B BRI -

e R LRSS T L Bh R 5T A SR N8 BT IS Ik 507, (EAIRIERE & — E 8.

GRS ARILAR KRR I . BTA R, 508 LR 15 BT RS i B AT 2 D A
e S ANEE VIR VNS R TR

AEERE M S HERCEH T, HEACETRSIIMES I Rkl G100 ARk R
T ORI TR

AR HIE 2020 4F 1 A 1 HEZE 2020 £ 12 H 31 Hik.

M I 500 52 5 RUTTRGSR BOE S % BT R ke & T 2018 ££ 6 H 13 HARSEURL 2R 7
XA, B CRm#, CRAMKIRIRM 2018 4 6 A 13 HIFRTHE

&
N
=
H
N
=



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

1.2 B3
S L BB R R R E B oottt 2
L1 B BT oottt ettt 2
I TR 3
LS 11 OO 5
2.1 FEGETEAIE I oottt 5
2.2 FEGE T ETEE oottt 5
R = N B o ) NPT 6
p 3R =0 4 s O 6
2.5 HAAHTEZERE oottt 6
§3 FEMZHN BEFERIEANTESIELIEDL ..o 8
N S e ey 1L =T v TN 8
R S [ = NPT 11
3.3 T EAEFE G IR I T IE I oevoeeeeeeeeeee et 13
B BB A TR oottt et 14
A1 FEEETHNTLFEGZETREEIIL coooooeeeeeeeeeeeeeee ettt 14
4.2 BN N AL SIS ISR T DL UL (oo 17
4.3 EHE N N AT GBI LTV oo 17
4.4 IR WIS B SRS AN SR I UL s 18
45 EH NN FEMET WEFF T AT WEB BRI E R s 19
4.6 EHNNA RATEG IR EEFERL TAETEDL oo 19
4.7 EINX A BN SN EARTFEF IV oo 20
4.8 BN I RS R LI DU B s 20
4.9 A N EE N AL SR NSRS TP I E T BRI s 20
D A TR oottt ettt 21
5.1 A HIPY A FE G AT NI SFAB BT B oo 21
5.2 o NS N AR SRR BIEEM TG PEITE . RIE B EHH B ... 21
5.3 B NN ARG IR G P55 BENEM . M EEREREL o, 21
£ o= i - = TPV 22
R e = TP 22
AR G % N 7 PPN 22
T AR B BB oottt 25
7L B T AT UTT 2R ettt ettt ettt 25
7.2 FEIZR oottt ettt 26
7.3 FTHERZE (FEEIFME) ZEBNZR oottt 27
A 5 D OO 28
LSS A k=TT TSPV 59
I R g ey £ e I O /TP 59
8.2 HRAZAT L R B A R 2T oot 59
8.3 HATKHX A UMM 7 JE 4 B 77 B LB R /NHE 7 B BT IR 245 B B e 60
8.4 FR A HAP I EZHE R LA I RZEEI oot 61
8.5 HARILAF I3 i P I T TR ZEL AT oo 63
8.6 HAKIL A UMM 7 554 B 7 1B L9 K /NHE T BT LA R P B A e 63
8.7 HATKIR A FUMME 7 J 4 B 7 1 B LB K /NHE T B BT 38 72 SCRFUE TR 4 B AN e 63

3 77T W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

8.8 M WA IL A S ME o 48 B8 P i LU A /N HE P I AT LA S JEm A B AN e 63
8.9 HATKIX /A UMM 7 4 B 7 B L9 K /NHE T BRI BT FL A ABGIEFE B o 63
8.10 JAARAL A S E 7 JE 4 B8 7= 1B L A9 DR/ INHE 7 BRI R 1+ 22 B S BB o 63
8.11 A WIARAFEGIE IR DI GBIV oo, 64
8.12 M HARA TSI T E FTHATE AL Gy I LU oo 64
B.13 AL AR AT BIE oot 64
SR i g L I = = ST 66
N R e S e S Sl NG RE /B 2 = N2 U 66
9.2 MIRIEEEIH NP MMN T ATEG T oo e 66
9.3 HIRESEE AN MM R REA A I S AR BB XA B DL v, 66
8l0 TR IE G IIZET ...t 68
§ Ll R I IR oottt 69
I o S NGy N OO 69
112 HEEHA, BEEEANLTIERESIEEMITERANFZD e, 69
11.3 WRIEEEIHAN. T2, FEEFLE WSS IR oo 69
L 41 1 G <P 69
11.5 AFEE AT H T AT ST LS T I oot 69
116 EHAN . FEENLHEPEPN B ZAEEBUE TTEEEDL oo, 69
11.7 FEEHEFR A TIEE ) HTOCHII TEFEDL cooeveeeeeeeeeee et 69
118 AT KEEME oottt 74
812 B R A B BB B oo 76
12.1 it N B — R B A B i A0 LA IA B BRI 200001 0 o 76
VAR K e At = = T 76
LSRR S = B PP 77
(T = PP 77
T < G L) TR 77
TR T < 311 5 VTR 77

&
S
=
H
N
=



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

§ 2 E&MHN

2.1 ZEFEKENR

R HEZZ A0 HG HIE 500 28 5 B TR AR HI0IE S5 75 08 5k 4 %
R4

FL & HRR HEZZAAFR IE 500ETF B4

H4 F A 001214

Y (T BLIFF R

A FAMH 201545 H 13 H

A== N eI & A TR A A

HEFLEN B ARAT It A IR A #

et BIR B A0 B 300 267, 478, 630. 28 ¥

B s B RAFEE A 5E

IR & AR AL it HEZEARF HIE S00ETF BXE: | MM il 500ETF B
A C

NGRS AT R 001214 006087

A AR T I8 7 AL e M AU AT | 194, 501, 921. 89 1 72,976, 708. 39 £

2.1.1 BRREESEREMR

LY HEZRAA R HUEB00 22 5 B BRI 5 38 B 5 4

AL 512510

A (Y A2 5 I TR

R4ERAMH 20154E5 H 13 H

B BT RS2 5 P IR A 5 P

ETTHIN 20154FE6 H 12 H

B EWNA HeFR A R 4 A BR A A

BEFENB Hh EARAT IR A PR A 7]

2.2 & mii

0 Hx B R SR EL M, B SRR I B P R R R 2 B M

E AN A FE 4 NAEZEANER TIE 500ETF (BSR4 . AEF8 M HHiIE 500ETF J& R A 58 4
S SEIUN HHIE 500 8K B ERER I g s e Hit &, AR e EEIEI %
FHEZRAA TR HIE 500ETF SBILN Ml 457 Lh 5 S8 v (1) 5 2 R o

WGt bR E | 95%*HHHIE 500 FEEIL A ZR+5% BT IR BAFE R 2 (BijE)

KRGS ERASAE | AT SoNHEZRAIER FE 500ETF (BEER 4, KM EEH T H AR BTF SZXT
& L SR () R R R . Rk, ARFEE R SR B FilE 500 R I VA
Ko REESM NI SIRAKTFETREG RIS, fFNESSmTnite.

2.2.1 BAREE™ M

| % H iz

SR IREEAR AR BRI, 18 SRR i 2 RN ER R 22

5 W 77 W




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

s/ . AT 4Rt 2 BRER i 128 FE 3 1 4E 0. 2%
LA, AR IR Z I HIAE 2%PAN

PR SR A e FERIGEEE L, B 5E &4 IRAR 4R 500
F A FRE A R S A R R R 5 I B B L, IR AR
B R HE 50 03 B B FA L 1A AR Bk AT AH B R . {HTE
KPR O (i sh A ) SEEEIRE 2 e
IR EERT, S48 B\ ¥ ia F o fh & BRI 48 5 7 V24
AL I SEPRI ST A, BRI AT REMGIT H Fria3L
FOE SR
b 45 bl A F v HIE 500 F53L
AL B AR5 AIE AEGE TR EMNES TR ES, RATEE
Hl s AL TG — 7, A TIRA B A4
i G 5 TR TR 5, XS RIS 55 5% s
H—I7M, AX TR E R iR RS S,
LA AN 25 REAE K B e 5 AR A e B DR R R A — 3
23 EESEHEAMESTEEA
T H REEFHEAN EEFEN
B HeZRA i A 4 A PR A A o EARAT I A IR A #
et e e | R TR
7 %j%i%fﬁyl B & AL 021-38601777 010-66594319
T B4R cs4008880001@huatai—pb. com | fcid@bankofchina. com
& RS HLIE 400-888-0001 95566
fE 3 021-38601799 010-66594942
ek TR AR X R A 1199 | AL X E T T KT 1
F FHEIERTLEN 1517 | 5
Z
Itk TR AR X R A 1199 | bR X E T TR KA 1
F FHEIERTLEN 1517 | 5
Z
MBI 2 ) 200135 100818
EEREAN bl d XIJ T
24 EREEFTX

AR 0 E A5 B R IR AR A PR

o [ E 25 4

I S A AR A IR SR BN LRI Y

http://www. huatai-pb. com

hik
gL R E A e EHENLIEEIE ME
2.5 FAtREREE R

| i H

ES

I ik

F 6 77 W




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

SRl

HAeAGE PR IS B CRegk

s A0

H ] A I SR DX 202 540
JE Al 37y 2 JRE AR K TE 0 11 B

M S

TR AL A TR A A

TR AR X R AR % 1199 FRIEK
TOEO 1 5817 2

#

b=l
H

=




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

§3 FEMFSHER. ESHFERILFHESBE R
3.1 FE S HB/BANY FEhR

SHRL: NRTT

3.1
1
3
[f]
%
i
il

H
2

2020 4

2019 4F

2018 4

e A R
iiF 500ETF B
BEA

HEFE M R
ilF 500ETF Bk
B2 C

e E
ilF 500ETF Bk
Pz A

e Eg
ilF 500ETF Bk
R C

HEZRAER
ilF 500ETF Bk
BEA

e AR
il 500ETF
ez C

30, 164, 096.
57

19, 723, 152.
88

-10, 568, 993
.31

-5, 608, 732.
45

-4, 291, 804.
66

-2, 361. 54

41, 570, 184.
26

54, 005, 524.
01

46, 657, 104.
41

18, 280, 371.
25

-56, 973, 647
.83

-170, 310. 5
4

0.1709

0. 1999

0. 1406

0. 0695

-0. 1912

-0. 0959

SF/:

25. 84%

31. 66%

26. 20%

12. 66%

—34. 73%

-19.97%

&
[e¢]
=
H
N

=




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

b
1
{IEA
A

B E M E

&=

i

mF

hroc]

29. 15%

28.81%

28. 86%

29. 83%

-30. 26%

—23. 32%

1=}
H

bR

% 8k E D 2l x

2020 AR

2019 4R

2018 4E R

L1

it
AN
fic
gl
]

—-49, 140, 691
.02

-22, 892, 438
.63

-130, 167, 92
9.22

-216, 861, 45
8.27

-205, 862, 40
5.80

-2, 066, 796
.39

L

]
fH
o
fic
s
Sz
(s

P

L3l
)

-0. 2526

-0. 3137

-0.4213

-0. 4459

-0. 5509

-0. 5508

&
[(e)
=
H
N

=




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

145, 361, 230
.87

54, 820, 696.
54

178, 828, 819
.03

283, 591, 020
. 87

167, 826, 885
. 88

1, 685, 325.
12

g
S
P

1

e

0.7474

0.7512

0. 5787

0. 5832

0. 4491

0. 4492

2

L

1=}
H

bR

2020 4R

2019 4R

2018 4FR

H

(s

P

#
A

—25. 26%

26. 42%

—-42. 13%

—1. 85%

—55. 09%

—24. 40%

T

1. FREE SV SRR AR NN B 5 5 & i & gk T, T N3 S SE PR s 7K S 22
18T s 7.
2« ARWIC SRR RIS S AR RO . BEBRE . AN OR G A MBS FnFRAr
KB G AR, AR AR OSBRI R R AR A Fe i (6 A I A
3 KR AT 43 ORI , SR I AC 8 7 7 A5T.3 Hh oR 23 IO ARV 5 R 2 BE AR 2 S I3 2 1 IR
4, ARIEET 2018 4 6 F 13 HFrY ¢ K4,

010 B 77 W




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

3.2 & HEEN
3.2.1 ESRHHUFHENH KR K5 FHALST LB 28 2R K L

HeFZHAFS FPAIE 500BTF B A

e rEsE | Mkgibbi | kg It
i Bt K$®E MWK ERR | R | I R E OL6) @—®
HEZQ () @
HE=AH 4. 02% 1. 09% 2. 70% 1. 10% 1.32% -0.01%
LA H 13. 85% 1. 35% 8. 20% 1. 38% 5. 65% -0. 03%
ok 29. 15% 1. 52% 19. 94% 1. 54% 9.21% -0. 02%
HE=F 16. 06% 1. 44% 2. 25% 1. 46% 13.81% -0. 02%
o kA 1. 47% 1.42% | -15.01% 1. 44% 16. 48% -0. 02%
HeaH
fi4&§§§%£3 -25. 26% 1.65% | —25.14% 1. 71% -0. 12% -0. 06%
% %
A& kA% FIE 500ETF B2 C
G rEsE | dkgibbi | kgt e
Bt &$®E KRR | FEEERE | ISR EE O6) @—@
HZQ (3 @
HE=1MH 3. 96% 1. 09% 2. 70% 1. 10% 1. 26% -0.01%
I ESNH 13. 70% 1. 35% 8. 20% 1. 38% 5. 50% -0. 03%
o4 28. 81% 1.52% 19. 94% 1. 54% 8. 87% -0. 02%
HEeOR
Eii&i@ggf? 26. 42% 1. 47% 11.68% 1. 49% 14. 74% -0. 02%
% 5

W CRMEBN ST AN 2018 4 6 H 13 HE 2020 45 12 A 31 H.

11 77 0



HE AT FIE S00ETF % 2020 F4F LR 15

3.2.2 HES A FEMURES MR THFEE KRS KIS RS R A
MRBENHI L

AR R 1y B R Y 1 1 3 55 () ol 23 bR v SR AR 56 R BT

26.10%
17.40%
B8.70%
0.00%

-B.70% 1K

-17.40% -

-26.10% Y
_34.80% -4k
-43.50%

-52.20% -

-50.90%

2020-09-014}---
2020-12-12f----t--

2015-05-13

2015-08-23 1}
2015-12-034p-
2016-03-14{}—
2016-06-24{-
2018-10-044p----
2017-01-14{}——
2017-04-261}-
2017-08-064F---
2017-11-16{}——
2018-02-2611-
2018-06-084}--
2018-09-18{} g <F L
2018-12-29 <=
2019-04-104 bt
2019-07-21 --ﬁ~:-1--~
2019-10-3 1{p-—
2020-02-104p-
2020-05-22{-orr et

| — AR B S B — AR I LR |

CERRE < Hy 3 R T (Y 1 38 55 R] B 233 b B bt 2 5 A P st S B8t LR B

29.76% :

23.81% ;

17.86% :

11.90% ;

5.95% g

0.00%

-5.95% "

~11.90% ;

-17.86% :

-23.81% ; A

Y 110 | SUUURSUUU VUt SOV UUSUOS RSOSSN NUSPON SUTOUS SUUOUS SOVOUS: SOUOUSUUPUS SOOIt SUSTON SUSTON SRS
[l (a1 [l L} - [} W — w — [fe) — - — [ex] Ll [en] [l [ex] M [}
— ™1 — ™l — ™l — (=] — L] — (=] — (=) — L= — [ — (=] —
] 1 ] ] 1 1 ] ] | | ] 1 1 1 ] ] ] | ] 1 |
[Yel M~ [} o 1 — m [Ta} w [ex] [ — [l ™~ [l i (el [ea] o — ™~
9+ 4+ 99T I9TITITLTTTTITITTITITALA
[ex] [en] [ex] [ex] [en] [} L} [ [} L} [ [} L} (=] (=] o (=] (=] o (=] (=]
— — — — — — — — — — — — — ~ ~l i~ - ™l ~ ~ 4
L= (=) [ L= (=) [ L= (=) [ L= (=) [ L= (=) [ L= (=) [ L= (=) [
™ ™1 ™ ™ ™1 ™ ™ ™1 ™ ™ ™1 ™ ™ ™1 ™ ™ ™1 ™ ™ ™1 ™

[— Comasirin g R ROBE S — Cololtl e |

e AKREIRHBIA 2015455 A 13 HE 2020 4 12 A 31 H. CZKERHBIA 2018 46 H 13
HZ 2020 4 12 H 31 H.

#
o
b=l
H
3
b=l



HE AT FIE S00ETF % 2020 F4F LR 15

3.2.3 B X AFESTEFER R IR IS RIS LA AR 2 1 L

AR TS R AR M Y S R L 55 () 1 ol 2 b A B 2 S AR) LR

30.50%

24.40%
18.20%
12.20%
6.10%
0.00%

P
-6.10% l
-12.20%
-18.20%
-24.40%
-30.50%
20154 2017% 2018% 20195 20204
|l Al PR R AT R |

Cid = A RSB M 3 F H 5 R Y 25 Lo e b v 25 58 e FE ]

20184 2019% 2020%

27.70%

22.16%

16.62%

11.08%

5.54%

0.00%

-5.54%

-11.08%

-16.62%

-22.16%

-27.70%

W CAE G R W AR
T A JARER 2015 SEFZ HOAH SR BUEAR I 2 E RIS PP 0155, C R4 2018 47 FE A S HE AR
P AR L PR A SR 5L

3.3 id £ =FEEFE S EIE M

L.

#
(%
b=l
H
3
b=



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

4 BEBEANRE

4.1 HEEHANREEZEIFN
4.1.1 ZSEEANREERRLSKZK

RIEGE NN ERMEE S E HARAR . R EE S E B PR A R R 2 [EHE 2
#E, T 2004 4 11 7 18 HROLH & B RGE B AR, EMZEAN 2 /2u AR . HETHIBR IR
NEFREF R A IR AT AE IR EARTTEA R (5 AIGGIC) MR X EBrH AR i A
BRAT], H B350 49% 49%A 2%. H B2 71T B4R 2 B e T v VR 5 BUIE SR S B 2
B RIS TR G IR R A e PR AR 5 BT TR BOIE % B 5 4
MBS AES R B G BRI EE KRS BRI S B mm it m
WIHUEFF R . R MEAT LG & TR Bt & . R E A AT TR & BUIE SRR 5E
B RMEE IR RS BUE R B R G BRI 5 BT TR BOE S % B
HeFRAA I LUE T NS AE 5 R BGRIEBOE S B S S R RE 4 BRI 15 I I R (505 BE S5 %
PR ERMI R 300 52 5 BTG BUE SR B3 6. AT A 300 58 5 BIFGNE
BOES BB S . BRI AU 2 5 B S P BE A6 4. SRR B AL I BV & BUEE
RIS RN FERAGOFIIERF AR RS, BRMmEFAGIHFIIEF R RS, *
QR T JOR & RO IR AL M ERIL AU IR R B & BRI R L R
TG E IR S AN IR R . ERMEREE 3l ) R B R S BUIE R R B AR . R E R IR
B RIGH BRSPS E AR I SR B ZR 4R Bk . HE A B A R T
BIRG AR RIS M IIE 500 58 5 BT TR HOIE 4 B R4 . HRZ8 M THiiE 500
3 5 BT GRIGROIE S BRI G IR RE . SR T 2 B K R I B IR A B S P B e L
ZhA g B R BRI IC B VR S AR SR 4R BT AR L AR AT i e R A T R T B R S A R IR R
TR Fit A 4 XA 2 SR T ST ISR 5 B R QB B B 4 L SR AR A 5 Y B Tl Ak 4
HTRM TR ) /) RERC B IR G AR B G RN B R 128 [ A R G B R S IR IR A P
Gy IR RO PR I T P ROR A BUR R SE IR I G R R IR T R T T
B RN 2 G RIG I B R A AR AR B G . BRI T A DI MR RS G B R S AR
FA GG . AR SR R I B R A RS S AT G R ARG B IR A AN S
TR BRI E S RGN RS T R R A ER LR 2 RS IC B R & YR

IR R E AR B IR G ISR IR A e R A B R ALK R BC B S Y
IR IE  ERAREE BOE B AL R B B IR S RNE IR R . AR MBS B LR A

o
RIE 0L 4. TR M B e mhth P RVEIC B IR & BN 0 36 4 . TR M ER MSCT A [ A i [H
%14 U 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

PriE =g o B TF A B 4 . SR R g B TR & B 7 500 R4 . HR 28 M3 MSCT Hh [ A i [
PriBfEHCE SRR & . SRR B TIELL AR IS 5 BT AR HOE - R Bt He & . e An T &
R IE VR & IR R R B A . HE R AR R A T R e VR 5 BRSO A . A e P IR L AR
BN 5 BT TRGRBOIE J 5 R I 5 . TR0 T A 28— 47 08 T Ut 5 AR I 0B <6
HEFTRMAH TUERHY 100 52 5 R BGIREOE I 5 B 5 . AR AR B a8 = H 5 F Ui 7 2 R
ERIEFF RIS . BRI ORI R & BUE R R 4 SRR M SRR — R R A
TR R B G . HRARARERHR % 39 N 8 WU 27 BUAE 25 $5 B ik < o A B 1 B £ 2 R UIE 25
B R R A S WU R R AR AR B R . R ME TIERHY 100 525
ROF I IRBOE S R B IR & . AR T i B KR & RO R B R . AR m AT MLk
MR A RIE SRR BT G . HR B M T I R o AT 153 7 AIE I R R <. AR AR B S U I VR 5 AR
R e RN LR G RIE R R e RN SRR S RIEF RS, R
MAS AR F IR & BB B B 4 . AR FAERMEIAR 50 B 58 5 B TS R H0IE 75 45 ik
& RIS R S BRMEENQRIB S IR R TS ERM K
BRIRG BRI R R M PR G R3S 5 BOFBGR BOIE R R B . T &
B IR S TR F5 45 5T B < AR i TP IR HE IBOE 50 28 5 BT BGIR HOIE 3 B f . U 2020
12 H 31 H, ARZESE M 1622. 89 /27T,

4.1.2 EE2H (BEESLHNH) RESZLHBEFE N

EAREENESLH (BhF)
1 WEZ MO AE

EREN | BEhm 1

=

w4 HR %% B

19 FEEF (G4 Mk
2, A RKFEM%E
A1, 2000-2001 4F
AF FIR A 55

AR AT,
2001-2004 AT 22 HE
FRBHR T SEHARAF =M
Wi ISy AN 2015 %5 A ~ 1o 4 FEEZF G, 2004 7

ARIEEH 13H H IR Bl i 4
s EHARAR, JiTH
SHEAEMAM. FiEa
FJ ETF 4 BE BB
2009 4F 6 H i R
Masn R AFHEER) bk
WELLRNAE 5 B FF T8
EIER B e e as L

-
&
e
H
N
=



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

2010 4F 10 H EHHAE4E
AT ES. 2011
1 HE 202042 H
RS L AUE A /)N
B ETF 34 1B
AR /NG ETF B
GHEZP., 2012 F 5
H AR P
R 300ETF 34, 7R
FAERIPA 300ETF Btds
REeHE2, 2015
2 F AR B T
M. 2015 4 5 Aie Tt
e A% HFHIE 500 ETF

Je A ZR A B IR
500ETF B4 HE 4 1 3k
GSHP20184FE 3 AR
2018 4F 11 HARMEZREM
H A R R EIR G
RUE R 0T B S AN AR
FRAAFEARFI RIS E
RGN R 4
422, 2018 4F 3
H % 2018 4F 10 F{F4E
TG A RIE L E
RGN R A4
3422, 2018 4F 4
HEAFHE RN Hi MSCT
Hh [ A B 1 Broad <2 5y A
FEs T e F 4%
HERREELT, 2018
10 H ARSI
MSCT A A i prid
A o B TR RHOIE
B A Ae el e
3428, 2018 4F
12 AR S ha 5
WELL AN BB AE 5 Y
FEs e e F 4% %
FEEMIE 2. 2019
T H AR A I
WELL AR BB AE 5 Y
FEs e e 4%
R R S
23,2019 4F 9 A AT

b

b=l
H

=



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

AR 100
L oy B I B EOIE
FRERENREES
PH.2020 5 2 Al T4
A HR TR IERMHE 10032
Sy BT R IR 27
B RSB R ST
L2, 2020 4F 9
H AT Z M Sy LA
BB 50 Bt 3s 55 B
F AR HOE R

HemEes,
E: AEFRMOLAE SCEMATIE 2 GESL NN R TR EE I BRI E « ATHR H HA
IRHIEREE M ATMER R EZH.
4.1.3 RFEAERZ B HIT B RLE N ES L FNEER 5 ER
E: T
4.2 BEANRE N A EESB/EER T E B

AREWN, RELSEFHEANAGET (PN RIEFERESRE) (RN RIEFERE S # 55
HEUN AN BRI T RSB IEE ML) S AN ISR A RE DA A IE 4 1) (S
SEFD) MLE, TEressdss] XS A b, SsL@irAeE IR, NESMIFEA NER R
KAad. FEAIREIAN, RERTEEFEA LS. ENHE AREERNAE, MM EH
EI S EREA NFIZE AT N
4.3 BEANRE A AR BB LT
4.3.1 AFR 5 | BRI H 7 E

WEBAN, AREEHNRE (EFREREEHARAFLSHERSEIL) FER, &
ST RPESE BRI AP G EEWIEE, NERT . F PR G SRR AR AN R 3 4 2 TR AT RE R AR
HIF Z %« F TS A 0 I I S R SR MR AP e AR S H A . xR 20
G A AT ML F R, TN S MAEA AR R R E RS 1A
Lo XTI 40 A8 5y ¥ RIS AR S AN R A0 S 00 S DU) 2 P X A A [RDBR o XU 7 0 0 7 1
WA 2147 H W AT ivb s, RIS R AA R S ZEAFNEE CnHN. 3 H.
5 H) NHHATHMT, LA HIMS IS AR BN AL 5 8R s EnE I ge, MR A TS
1) SE it o
4.3.2 A3 5 ERPAT B

AEWN, AR R EHIRGENZ S HATIREE S &R, SUTEFZIHE, HEZ5H

o7 W77 W




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

NG LB W55 LIRS, AT 5SS fE 7B i IREE .

H 23 7] 28 535 e 22 AT AT AL 55 507 B RIS R B I DL, Ak 5538 BEAR SGVA
MERHAT, FINESF AT AT HE . ArH R E G, 27385 B B fg 4,
BRRARIETT R, S EPATHOL R LA M Z 0 HraR W A /)R &2 &R 2] 7 AP
Ry AEAEAEATAE G AR G E AT . G W AN R 4 2 18138 5y AH [FIE R ¥ 7] 17) 58 2 A 22
BEAT 3T R, 0 BT PN 2k 4 T ) SRS AT Sy i 22 AR B AR T IR I S ERCT
4.3.3 REX ST AKE RN

AFEGE IR (A5 A2 5 EHINE) SR G i bl fe kAR R AE AT N
BEAT MBS B BT ST S W A S AT NEAT F AR ARG, S5 B ST R L AT

fr b B R, XURS A I K e S G VR Al N A BT R WSS AT R S PR . AR
TN, ZHEPATIE LR, TRAE R KR A B — R I S,
B KB REZA A% B0 T iR G HAD B R B R 1T,

Sl

A ARG 5 A R PTE BN IR A S B0 S 555 I AJF 3ai LA 5y Bl i ik
M H s & 5% H RIA5E 5
4.4 BRI A S R P SR AL SR P 3B

4.4.1 REHAEE T RS IEDHr

2020 4E T A MTENL S A2 LIRSS & ikl ERE T, EA44EY
AT FAFIEWRE, BRI IR %847 AR 2 B BkIA 99. 38%, MU B&ZATAREL BikiL 94. 71%, &
A JORMT I _F3Bk 84. 97%. BEAARE, IR 300+ HHiE 500+ HHiiE 1000 AV AR K kI8 73 714 27. 21%.
20. 87%. 19. 39%H1 64. 96%. MTTIHRAERKE, A KAKRILAEXT 5SSO0 T E s, IR
300 MEFRECRIYE 300 B AR E05 BIBKIE A 0. 19%F1 43. 96%, FFIE 500 BLK AR HE 500 4 A
IRRIRESRAS T 035 B A A -

HAV A% RIS A R HE, BRI S BRI (R 25 5/ M 1 # E SRm AT B B4R
o RSN, AREH BRI ES )Y 9. 323%, H X4t BB 0. 044%, 1A H EREE
WRZEEN 0. 103%, EUFHSIL | AT G H AR,

4.4.2 MEHAES KNSRI
W EAIRE WK AEFRMFG HIE 500ETF B A SE&MBUFEN 0. 7474 70, AR WIS

18 T 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

THEIEK SN 29, 15%; A AR S WK EFAMIH HIE 500ETF B C S & mEuHiEh 0. 7512 Jt,
ARG WIS AR E K RN 28, 81%;  [RIIIML SR L FEAEI 25 R N 19. 94%.
4.5 EEAXNENET . EFHH ATV ERNHERE

2021 ¢, ZRUTHEE B DEAREL T TR, REITIREN GG, R MEGETH, 17
BURSFIRESA, dbr RS RETEK. BN Siabs i R E RS, fRHE
AT R J T AR e AR Ko AL g AT, E AR e R E B AR TR
UL, B2 ANV ATE SO T SRR SR 5 k5l , M [R] b A s 15 3 ] ek — AP AR IR XS i -«
AR R A% 0 IRB) T, RN TE A JI5C4%E . 2020 SERIIBUECR R G808, e Fa. 1E1E
ST AR 5 51 B8 5 K 01 DA S i A A B B 3R 2 952 70 0L 2 T 9K 2 v 6] e 252 2 0 1 A 1) o 22 ]
E

2020 YT, RATHRMPZEE W T “HIEA” 225, RN HEhRET, SEETR
oy FBIr R RO A A B, R BRI A RS KR T Bk, e at TR G I A s BTk iR
RN AT, ERARERIY K. WX RUER M H RN, SRRk D NS TR
B, B SRAT IR TS IR BRI, AEEHE R . OMOL MLF. LPR FIZS#RA B 2 T,
TE MBUR B kA W RO9RSE B AR BB K 3R . B R X A BHE s IR IS, /oK
feAamITE WK T R, T MBOR S R EFARNE, KRIETE R E iR s A T XY
Wz B DU K N T

AT G G 57 TR R O 2 N IR S AR TR SR, AT gk < 150 B N VESR 550k S 2k v
TR — BT Al
4.6 BEANNIEREAZSK MEBZ T/EEMRL

2020 FFLE, AFEE N AIESHERA NERE KRR FER, HEHEEIEE, B
P TAE AR & I TAER B AL WA &) YA ) R AR K, 2R 30 T NI 5E 3,
giE AP ARG, R ) S B9, A OR B LA RN BRI R ROV 5%, IRIEFE & & RIS 2 A% AT . A
I GEER T 4 B PO SR ANRE PP, Sei . IR A H AU A iR S D7, or
M T R G AN 2 ) A8 PR S VR ARG AL A3 10 8t B I 2t et 2 OB (b 95 8 T 1 BEAT R 25
(7 B 301 ) e SRR 2 ) A B ) L A A i

AAREIIA, SEEE AN SR EE TR T

(D &HIT RSB GRS TR, RIS ERRRMSINE AL aika il

FESEA . R PATED LG HE, KIS, LIS BT R G ESE AT
B RFEERER S RGEMAT R G IIERE, JFd XSS HIE T AT S s, AR IS

019 B 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

TN PRI E RS RBEE R WA RAERRNHEIENEF: B ERE, &
E TR RIS E IR SR RAE P 5L SRR, RE T B SRR A ST A HREN LS ERME,
BOR T3S BAT NI AP R EEE M.

(2) T e sE AN L T SR8 A, BRSNS 0E S ) S i A R

ALEFE L F S SRERL AL PR TR ARSI Bt M. JE6E. REEERSETTm
LI SRERIE B . RRERZ T R B R R I e S PR bR, ORI S AR T TR B o, I it
TRl E SRR, ARSI S5 T B ik i

(3) f itk 20 ) 25 X0 P #8 A LA EE ) 5 3

A SGERL IR 25 B ML AR SCHUE A A RIME S5 R I EER, A RHERI ]
S BRI RITT BB SO L B, (2dh 20 =] 8 T P9 A8 B P p) ik — 2D 52 3

(4) 383 5P A AR IR i % AR

AL A W) M SRE R T 1 i X 2 =) AR NI 5 AT NIRRT S R I X AR N BT
TOARNERE I R B BN AT LI ) 53 TREAT e BB IS, ARdRm T

W A ETARRITRE, AR A AR s fF R R RS, aia PRk ek
Tl AR TR, AL IR — WEAE ARG WSS BYRUS STih JR 0 2 AN
IBMRET™, AW E N RIS TARRR AR R, 85700 AR, e
NVERBFRA B o
4.7 ‘EE AR S B A E S EREF S HE I3

AN, FESE TR BT IR SAE AR, €A E BRI S, &K
S RARFTE AT RIZR X AR . 2 5 AR RO 702 E M ELE 28 L3t
Fov MRHEHIMEEEFZE AT, RELHAS 5MHERE. 25 ARIHEK TS DITE
HEU . Z58 T2 MAAFAEARFTE A2 R DR B E BRI RSB Ik 55K
H L =07
4.8 BE AN I A Z S RIE 4 BB i B

WRIEE A FE, EAEAREEDAFMIRT, REWBriHEEL 4K
PO HE I A T SR T 2 IR ) 10%6 s IS aa 40 e 5 0 4 0 A ¥ (B AN RR A T 1
fH. R I SR St 2t 73 -

4.9 MEMNEBEAN S EERE ANRRE S H - ETEE T K3

E: o

-
S
e
H
N
=



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

§5 FEEARE

5.1 TG HA A SRS A PSR 15 0L 9

RGN, PEEATRGARAF (LUK A8 N7 LI HIE 500 52 5 IR
SIBEOEF R R RSN E S (U “AEE” ) MITELEF, MKET GEHFBRTEESR)
S HAA FGEHRER . Fe A AR E A S, DEEMF RS MIRA AR E AT,
SEA IR TTHUBEAT 1 RIS LS -
5.2 ARG HIN A RS BRI FE. PETE. FESmESHIE I

AN, RIEEARE QEFRTTREESIE) RHAE EAEM . &G RAFEE Wil
PIRLE, RARESE AWM EHSEET T B ERE, MESEEN T E . ESnHiRn
T [ AN A B T B8 DA S i 4 2 T SRS T THTEAT TN R AZ, R R B 8 BRI T B 4
W &R NR 21 AT A
5.3 AR AERERE P EE RSN ANEL. BRISBERERN

AR IS5 AE AR IHERIL W RIS 0L WS ik G WSt i) “4
Rl T B RS LS ¢ SRERTRESIESR o CORBTIESR S B RIEFERE N AZIE N D
BB H GG SRR, W,

-
N
e
H
N
=



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

§6 HilRE

6.1 HiHREREREXELE

W45 R A il H it &

TR WA PRUETC PR B L

R Yn 5 WA IE R T (2021) 58 22561 5

6.2 HITRERELANRE

BT b B R

H R AU HEFMEHIE 500 22 5 BF GUR SOIE S 4% A S e 2k & 4k
eI EREDN

FFE (—) BATHIF N
PATE T T HEEMAETHAE 500 28 5 T GREE BOIE S5 4% 08 36 4 Bk
R4 (DUR AR “AeZ@MaEi il 500ETF BRiEdtd:” ) Bt 554k
=, B 2020 4 12 A 31 HRYBE = 53R, 2020 425 FE R A
B B a8 (B4 v E) A8 B3R DL RV 45 3 A o
(=) BATHI =
BATIAN, S5 B R 45 i 3R A AT A 55K 7 T 42 B8 A lb 2 o v U RN e
WF 55 3 B HF BT 517 R H R IE 25 1B A HE S B 2 (DA fRTRR “ A
EREM 27 ) A ERER S ol 2 (BUR AR o [ L 4l i
27 ) RAGIIA RFE K R IR S AT S S B B dm ], 7o e i
T HEFEMER TAIE 500ETF BEZEIE S 2020 4F 12 H 31 H I 55K 58 LA
Ko 2020 CFFE 408 BRI S 13 (E AR B - 0 o

R E TF R L ) i P12 A [ 2 v U B v U PR S AT T R AR R

R “LE M2 TR I 55 4R R R STAE” Rt — 2P iR T AT
FEIXSEAEN T AT BATARAE, BATREUH THIESR & 787 &
A, AR E TR IR T A

2 R [ A 2 T OB A s ), BT AL T e 2R A e P IE
B5OOETF it <, JFEAT 1 OB By T (1 H A DT AE

TR R B2 0 W 55 TR )
AE

HEZ-AAF HIE S00ETF BB & 13 &8 BN BRI & E B
BRAR (LUFFIAR “HEFEN” ) EH)2 0 st R a2 1 H )
I [EIF 2 A ] 3l P 2 SR AT A DR E B VR I R AT
ARG I 55 1R, (EISCILA o, JEit. $hAT Rk
DRI N R ], DAV 55 4R R ANAEAE B T SR R A 1R 3 B K
R

T2 2 10 5 4R RIS, 3 A8 BN AR BE R 4 D PPl AR 2R A B P IE
500ETF HAFEHL G MIFF LR E e V), Piik 5 RS2 E M OC RS0 (I
&), JFsHfFaE ik, BRAFREEHENEERIT G AR

dr N

>

22 W77 W




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

ZEMAE TR 500ETE BREEHE G, 28 1032 8 i) Jo Ho A 30 52 i) e %

FEEE NI E 7 T I BB R AR R AR 500ETE Bzt 4 1 4%
s .

TR 2 T X I 55 43 i i 1
E

AT H 52 2 W 5540 R AR 75 AN 1 SR Bk B 4R 3 B0
HORHAR R E BEORIIE, JF RS o T WA o R . SRR
UEE R K B PRI, {H AN BE ORAE $2 B T A IR AT R o TR —
HRHARAAAEI S RE A DL HER T RE R T 2R BBl iR S 8L RS
B PRUSYI R P B i A R T RE R M LA 55 41 A5k Y 5 A 4 U 55 1k
RAFH T RA, W H A OHHROE B,

FEAZ RS T AE U PAT B T AR AR o, RATTiz PO AT, JEOR
RO GE. IR, BATHE AT LT TAE:

() RBAIPPAL T SR B R 3 BUR I 55 1R EE OB i KU
BEE AN o R e ARSI IS XU, FFARE e 70 & 2 1) o THIE
i, MEONRRETH R AR . T 2R se T el o b il Dhid, L
Bt AR EGR S T EER 2 b, REERIL T IR S
F1% 2 O A 18 DRURS: T R 8 A UL H A R 3 B0 B R A P XU

() THESH RS, DBaHe ar s 2y, HHE
(3 A0 P PR ) PR A 2 B i e

(=) PP E BN E B RIEH 2 TFECR RS B A &
T SRR e 1 & B

(P9 oxof e e BN B R A P R SR 8 s (R 4 A HE 45
[, ARAEIRI g THIESE, AT BE S B0t M ThilE 500ETF
BRI IE B Bk 8 RE 7 AR HOR BRI F s Ol 2 A AE K
AWEVER T 4518 . WERBAG R S5V TEAE ERATENE, o
THAE U SR BATTAE T4 o5 v S 1R A B e M 5 R P
R s WERIERATE 7, AN R RARTC IR . FRATHY
SRR TR TR H AT RAIME B o SR, AR A ST 1% L
A RE-F B FR AT HIE 500ETF BAEEE S AN RRRF SR E

(I0) PPV S5 HRR ARSI (BRI ) « S5HATN A, FFPRiT
W 55 AR R 15 O O S A SR 5 5 R 331

AT e e BN IR B TRl 0 o S L I TR 22 HE A E K
KIS IIEAT V38 , B VA S FA TR v rh U] e A A5 R A
PN PS4 1) R P

SIS S BT 4k WEAGE P RS IHTESH CRREEE YO
VEM 2 L i 4 W0 e
LT i e 6] T X N 202 2 R Al 2 BRI

023 W77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

11 #%

R H

2021 3 H 29 H

b
N
=
o

=




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

§7 FEMFHRE

7.1 B ARE
2P EM: HEZERAAEFIIE 500 22 5 BIF TEEOE S B A S i 4

WE#EIEH: 20204 12 A 31 H
Bfr: ARG
% Ty KR R
20204 12 A 31 H 20194 12 H 31 H

B
WATAEK 74.7.1 12, 023, 556. 97 24, 733, 878. 55
el N 26, 113. 53 85, 032. 92
17 HARIE 4 145, 852. 76 58, 644. 11
AT 5y M 4 Rt 7.4.7.2 189, 198, 102. 89 439, 458, 224. 06
Horp: SR 526, 549. 39 21, 394, 791. 39
REEW®E 188, 231, 597. 50 418, 063, 432. 67
figr 4 Bt 439, 956. 00 -
PSRRI R - -
iRl Ry gy - -
T AE S B 7.4.7.3 - -
SENRE SRt 7.47.4 - -
JREACIIE 777 S K 53, 712. 38 232, 189. 55
RESCRI 7475 11, 043. 95 5,872. 19
ST - -
JNEUAT I 3 878, 158. 50 741, 788. 35
18 JE TS 5 7 - -
HAh BEr= 7.4.7.6 288. 00 288. 00
Bt 202, 336, 828. 98 465, 315, 917. 73

SRRFARR | WS A =R
20204 12 A 31 H 20194 12 H 31 H

i fit:
A R - -
28 o P 4 Rl A £t - -
A b A fiit 7.4.7.3 - -
St [ ) 4 b 9% 7= K - -
JNEASTIE F7 3 5K - -
JREASTBE [A] 1, 944, 230. 29 2,631, 422. 37
JEASHE BN Fi 2, 269. 38 5, 473. 34
AR B 756. 48 1, 824. 46
AT B iR 55 o 13, 415. 19 55,217.19
AT AE 5 B 7.4.7.7 12, 934. 83 20, 516. 24
A2 A B - -
AR JE, _ -

%25 50 477 W




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

LA - -
186 JE P43 0 47 £ - -
HAh A fiit 7.4.7.8 181, 295. 40 181, 624. 23
ffii &t 2, 154, 901. 57 2,896, 077. 83
FiA R s

Sk 4 7.4.7.9 267, 478, 630. 28 795, 300, 636. 51
KA FL A 7.4.7.10 -67, 296, 702. 87 -332, 880, 796. 61
&R A 200, 181, 927. 41 462, 419, 839. 90

UGN A B e

202, 336, 828. 98

465, 315,917. 73

E: EEIEH 2020 4E 12 A 31 H, HEEMEURE 267, 478, 630. 28 4y, Hd A I G EIHE

0.7474 76, A BILEH 194, 501, 921.89 fiy; C REESMHEIFE 0.7512 6, C RESMHE

72,976, 708. 39 1y,

7.2 FER

iR SR IIE 500 225 BT GTRHOE TR B A e ik &

AR 2020 4E 1 H 1 HA 2020 4 12 A 31 H
Hhr: ARt
MES A AT AR
% H 202041 H1HZE | 2019461 H1H&E
2020412 H 31 H | 2019412 31 H
—. A 96, 428, 787. 44 65, 741, 862. 00
LAE A 105, 069. 01 162, 519. 16
Hrp: fFECREIRN 7.4.7.11 102, 577. 60 162, 519. 16
iR SN 2,491. 41 -
P SCRRIEZR AR RN - -
SN IR G Rl U - -
UEF AR - -
HoAh A RN - -
28T AR (BRLL “-7 $HE)D 50, 452, 703. 95 -16, 053, 973. 67
Horpr: RERTIGE 7.4.7.12 6, 279, 460. 55 -354, 693. 35
- 7.4.7.13 43, 965, 453. 2 -15, 352, 083. ;
i st ek 7.4.7.14 12, 814. 27 -
T SRR SR R R U S 7.4.7.145 - -
B4 A T A 7.4.7.15 - -
AT T Hk S 7.4.7.16 - -514, 589. 51
JEER U 2 7.4.7.17 194, 976. 07 167, 392. 91
3. RMMEA SR (FRRLL “-7 | 7.4.7.18 45, 688, 458. 82 81, 115, 201. 42
S
A ES (BRARBL “-7 S IEB]D - -
S5 HARUCN (KL “-7 SHHF)) | 7.4.7.19 182, 555. 66 518, 115. 09
¥ 026 00 477 W




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

W =, %H 853, 079. 17 804, 386. 34
1. BRI 7.410.2.1 49, 661. 47 74, 279. 87
2. fLEW 7.410.2.2 16, 553. 89 19, 310. 30
3. HEMmE® 7.410.2.3 430, 904. 73 353, 732. 55
4. oA 7.4.7.20 167, 169. 08 168, 191. 01
5. FIESCH - -
Horbre S [0 45 Rl B 7 S H - -
6. g - 883. 26
7. HAhH 7.4.7.21 188, 790. 00 187, 989. 35

=, MEBHM (GRS -7

SIHFD

95, 575, 708. 27

64, 937, 475. 66

Wil PR

0. SR GFFHE “-” S

)

95, 575, 708. 27

64, 937, 475. 66

7.3 i ENE (FEEeRE) TR
it AR BT HAE 500 22 5 B G BUE S 5% % ik S kit 4
AARERA: 2020 4FE 1 H 1 HA 2020 4 12 A 31 H

Hfz: NRHIT

T H

A3

20201 A 1 H& 202012 A 31 H

Tl

R EEFIE

A& &

— WA A R
SEAFED

795, 300, 636. 51

-332, 880, 796. 61

462, 419, 839. 90

T AW E RS A
G EAR SN A R
tED)

95, 575, 708. 27

95, 575, 708. 27

=\ KRB OB 5
A R HE AR B AL
A P -7 53551

-527, 822, 006. 23

170, 008, 385. 47

-357, 813, 620. 76

b 1 HRIWER

483, 677, 447. 51

-170, 883, 795. 85

312,793, 651. 66

2. FEL 8 Al 3k

-1, 011, 499, 453. 74

340, 892, 181. 32

-670, 607, 272. 42

VO A S 1 3 < B A
NGy BE A 77 A2 1) B < 1
1EA25) GFERE L “-7
I

fo WIRPTE M (3
SEHFED

267, 478, 630. 28

-67, 296, 702. 87

200, 181, 927. 41

-
N
=
H

=




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

AR AR
201941 A 1 HE 20194 12 A 31 H
IiH
e S R4 ECANE R EN R AT

—. WV AN (G 377, 441, 413. 19 -207, 929, 202. 19 169, 512, 211. 00
EEED
T AR E AW - 64, 937, 475. 66 64, 937, 475. 66
FE I HAR S CR IR
i)
=\ RIEES MBI 5 417, 859, 223. 32 -189, 889, 070. 08 227,970, 153. 24
A A E AR B L
GAHERCD L “-7 S IE5])
Horpre 1HEEHIBK 1,092, 264, 356. 17 -486, 907, 010. 51 605, 357, 345. 66

2. FE B[R K -674, 405, 132. 85 297,017,940. 43 | —377, 387, 192. 42
VY. AHA 3 S BFEA - - -
NG5 Be AR 7= AR 1) 4
HAF) GRERDLL “-”
S
Ty IR E N (G 795, 300, 636. 51 -332, 880, 796. 61 462, 419, 839. 90
G HED

RPN 55 TR K LR 7 o
A 7.1 2 7.4 WEIRER B NI ANEE:

#h 5 Ftti7 Bz
EE&EHNMTTA FEXTIERTTA ST 7 T
7.4 RRME
7.4.1 BEFAKEMN

HEFAAFR IR 500 525 BT GHR BOIESR 3BT A bl it (LU IR “ Ak ) e rh [E1IE
B AL NS (UMK “hEIERS” ) IEMFAI[2015]1508 5 (S8 T-#E T2 M5 ik
500 52 5 BT TSR BOIE R BB i < BRI SR L ) Ak, iRt S BA IR A
AR (P AR EIE SR 4 B R 05D A (e st 500 42 5 BB F R BUE - 505 ik
GHERGREEER) FSTATFEE. ARGARATITIIN, FEMIRAE, HIRROLIHEAS
AR B &R B I3 N R 661, 756, 456. 44 TG, M2 47K 8 v R 25T 25 45 i (R 36
Ak WA AGE R KT (2015) 55 455 SH TR FUUKIE. SR EIEE &%, (ERNETH
iE 500 22 5 BT AR BOIE T R S Ak e 3t & 5 /) T 2015 48 5 7 13 HIEAAER, e

EFEERH RS M EFURETN 661, 930, 408. 74 34, HP MR SR SIS 173, 952. 30
%28 U 77 T




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

ISR AFEEHFEGE ORI S E A RA R, B8 A BT B0 A

AR S E N RS E AR AR T 2018 £ 6 H 12 HRAMM (LT HEFMH Ik
500 22 5 BRI SR HOIE I3 B R IR &3 C R BB R E G RN A L), &5 et
FENDE—BUHRTEIER &%, B 2018 4 6 [ 13 HARX AT G C RIS HUFAH R &
BRI FERTE A I NSO I B FH T AN TH S48 IR B i, FOh A RIE G A R
G AR SR ], B WA 02 th R S5 2R 1, AR C REEE M. Ak
& A SREEE OB C S M ai o m W B, 2R RS BHEIF R A . WEETE
ATIE BRI SR B, HANRIE SR B 2 [0 AT AR F .

TG AN IR 500 28 5 B I N FR BOE S #5564 (LURTRIAR “ HAs ETF” ) IR BkE:
4. HbR ETF 250 724 S HNE S il 500 #3U S S RN S aiis ot 4, ARy 1E
BT EHAR ETF SEIU6hL S Ll B RS 1 B3 IR, 774 AR TR 4 1 40 BRI i 88 35 (1 24 5 A
Rk 0. 3%, FERERRZEA 4%,

RAE (hie NRIEMERETR BT 83%) A1 (HEZ8 A SR TiiE 500 58 5 RO I IR BOEZ# % %
RGBSR SRR KA RME, AEETHRETRA RIFRsER et TR, SFER
ETF. ARAITEEUR M IS & B A e ARRU e AFFEFEIE. fi0r (AR fT. @b, /A
it IRPM. FIHARAGR (B0 B A A « RATRYE . FIR G IR BRIR S R, R
P855) « BUSCRRIESR . BREIE. RATAAAR. BUIE. Bt Semiig TR UK EER & 7t
VISR MG il TR IEWEL T, ARG TE ™ P 5T HAR ETF B EGIAMR T R 5
AT 90%; HNERAHRIIT S AFHNIZHRIES S, e (PORBREEL e, FHRES.
JSZUAT F R A ) B B AR — 4 A IBURF B AMIR T2 B 1B 5%, el B LLE IOk
EON H Y, BOIE B 6T R At 6 i TR BB L BRIV ARE LB B H U O E AT A
FERDNL GBSy TPiE 500 fEH0ai R X 95% +ERATIEIIAE AR (BUS) X 5%,

A 5 R AT B ) BN AR R B R B B PR A B T 2021 4 3 H 29 HAtbkdR i .

-
3
e
H
N
=



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

7.4.2 STHRE B Y H A

ARFE S I 55 R B ARIB I BGE T 2006 4 2 A 15 H & LU HAR AT (Al 2 it-vE ) — A
HENY . S TUEAR S THE AR K (LURAFR “ Al b ) o A E RS 2 aifm i GIEZR#E
PEHEEAE B EE XBRL BRCEE 3 5 GREER G M IR &) o ERES SR R ol oy (BAR fa g
“CE SRR ) WA ) GIEZF IR B R S et AR B S48 51 ) (HEZR AR TR HHAIE 500 22 5 BT
HIGHOE IR T BRI SR G G [F)) MIFEM SSARRINE 7. 4. 4 FrolR iy b EHE R 25 v 5
el B AAT BT R E S SO VR AT ML SE S5 PR A S i

AN 5540 R LAFF B2 gt g il o

7.4.3 ARV THAE K HAl A SR E 1) = B

ATy 2020 FEFEM S ARERT G b THE RO ESR, Fosk, seBEH Sl 1 ARG 2020 4F 12
H 31 HIIAS5RGLEL B 2020 4F 2 (1) 2278 B AN BE G4 AR B 1 100 460 A5 R
7.4.4 BEESTFBURN&THb
7.4.41 &HEE

AEGHEREANAN LA 1 HiEES 12 A 31 Hik.
7.4.4.2 iCIKARALT

AFEEHICIKAL T AR T
7.4.4.3 SR &R UG 2K

(1) ERbE 73K

SRV T YT DN DA R AL ELICARE T A T4 28 1 G v 7= Mk
T, AT SR A BRI . SR A2 I T A S R B R S
MFFA RS AFEEITCERTE 70 F ] it B GR35 A E 25 .

I HATASE 5 H A BRI HE . el Bt . ORI AT A TR IOV LA fe il
THE H RS T N SR G AR B 77 . BRATAE TR R G R B 7 AR B S R b DLAT AR
R P BI7R AN, PAA Fe BT H AR S T N 0 28 10 <l B A 987 S i b ASE 5 ik

BN

-
3
e
H
N
=



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

ARFE R I H A SR 7= 0 N RIGR I, A FRARATAF ORI F A 25 SR RGR IS . RIISUEK
TR FRAE TR R T I TP R s el A ] BOnT 1 5 (R ARAT AL et B

(2) &R

ST RIETIAR 7320 BLA SR E B ARSI N 20 ot 1) e 01 T S Hoth
AT, AN H AT E Rl Gy OV LA SR ETHE B ARSI T A S s il . A
BE A PR H A < R 07 107 0 455 HLA 2% SR RIS

7.4.4.4 ERF N EMARKAIGETHIN. FETEMZ LA

b B B A T AN e Oy e TR AR5 3% A SRHEAE B TR A A .
LA foti i v ARt A IR e 10 il 58>, BUSIN R AR AR SSAZ 5 2 TE N 4 0145 2 s
XTSI TP S GRS H B R ER S H RIS HERALE, s SO H o R
AT IR L At < ik A7 5% (VI AH O 52 5 B IV AT UG A 00

T AA SRHME T R A Z T N S s e it Bt e, A R E T R R W T
JSZ TR IR ELA <6 it 0 R SE PR3, DR AR EAT IR 2L 1

SERLBUTPAL PIIRAEZ 8, TR (1) BdBUz e il bt Bl e B 1 7 FBCH 2
1ks Q) ZERT T O, HARE SR SR s ™ I B LT Frd i RSN 1 B e £ 25 e A7
B (3) e R, BIRAIE SRRSO FA% thi5eh IR B &b 5™ I B LF Fief g X
oI 9L R S0y G g ol

ERLTE LRI, FIKIAME S WA I Z B, Tl .

2R TR 55 4R > TR, 2 BB Sl 05T B LS5 CRRR IR0
2 AR BRIA BT 2 BT (5 SRR 2 T B 2230, T N 2 3R A

7.4.4.5 SREFE SRR ER
AIEGFA BT BE R U RRANATE TR0 T R A E 2 o B I F 34T il

031 W 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

fH:

(1) FALEREIRTIT % 10 &Rl T B 4% LA E H 3458 S ks e A el A5E H B3 5 Hix
A5 IR R KT A e B R FHAE, 1550038 5 B T 3558 S 0 i i e 28 fe i fe
A 78 RAUESE R WA H B 5 ) H T35 758 50 ks AN BE EL S B 22 SCHMELI RO 17358 By A
IHAT IR, BE A RME. 5 EIRBR AR, ERAARFRRLR, B R 5 s
A EEA, IR B P25 AN FIRFIE R 3R IS o RPAE A2 450 57 H B sl A F PR o)
5, WRZIRGRE S B E K, A EEAR PSR Z R BIERHE S & . seAh, 2
B HNANN G 8 KB 5 A AR B s b fie B A i A B 47

>

(2) HERh T RAFAETEERT S, KAEZHTE O 3E I F HAT 206 n] A Bl AL Ab S 2
SRS BRI E & fo i (. RAEEEORES, fLef s A {E, RAETEIISHR
B B BT S A A A SIS AN D) SE AT R B0 T, AR DM AN TS A

(3) WL FFIA B A A KA BIE T2 A AT N R AR 00 < T LA ) EOR A, S B2t
TR E ~ Fe e

7.4.4.6 SR BB 5 BR HRAE

KREEG A G R R GTRE AN SR BT MER . UAES 1) HARECHL
AL E SR HAZ M2 g SOMIRAE & AT AT 1 H. 2) A2 5 W05 R A% i 5 By, <
55 & b R B ARAN J5 (R AIE B 7 SR R AR
7.4.4.7 SLWESE

SIS <5 R AN RAT F A BT B4 ) e S E A1 B A 2~ AE B PR 0SS O AR B, T
TG [ 51 62 P S W R 4 A 3 23 i) T 4 FR RN H B S RE [RI A H Ao Eo W g AN DRE [m] 53
O 0, 5 < A 0 T 5 | ) P N R < ) SISO e IR L i <5 1) SRR < il

7.4.4.8 TS
i o TV S AL OS2I E S AR S G . LSBT UE S8 7E FR I 6L [m 35 4 7 0t

PP D0 S )t 5 4% R TR 0 BC ) L SEBLAR B o B e EL L BT S . RSB
FPE PP DU S [ i < A7 U, P O R 0 o B 5 P 4 R TR SE B B o 2 e LR AP T SR

032 W 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

S, W TS TS WA H 8RS AN HW, FET IR 280 AR 2 BORlE/ (R
7).
7.4.4.9 N\ /(#R) AT E

JIE SR AR BEAE FEAT S 18] N A PR I 4 B R TBR B T 2 AR SR A N AR S 1 4 A0 A
NP o FE AR BEAERFAT WR] RIS I 20 T B A H B 9 IS i . i 77 4% BEAE R 9]
R H A 4 4 S T A A B AT v E SRR 0 BRAE & B0 T H i 25 A AT A AR ARG A A B
PR S b 2 4 BN BN ) BB S 1R s A LR SN o

P fe i B BRSNS 30 28 1 e B3 P AE R TR 2 Fe (B 2SS O A et
EAS B TAER, HALENE SR EH 8 K ZTHIRRAAGE GO T hEeE A
SREN B BLS PO IR S, A R e (B AL Sh iR 2 4554 1 A Fo (B R 122 3h

W

ST RFAT SR A A AR R I N2 S B A ST 5, Bl R ik S HEVE 2 BN
T HAVET .

7.4.4.10 I IAAHE

ATEG TR FEAE 2 A A5 55 2 7 B R s I A% e 15 (R 20 5E 1) 9 AT 57
B HE .

FA <= b 51 TR 35 AT S IRL A A RO AR SR 2 SE PR AR TH B, SEPRA A S BLATRZE R BU
(R 4% E 2R T

7.4.4.11 EE& W 5 ELBUR

AL [ —FN M — RS D =A RSN . AL IS i, HES R
FEA N AT e £ 30 42 21 R B0k B4 21 R 42 43 21 BB H IR 25k 4 4 BB ) B0 % 5 4 kAT 4%
Bro ARSI BCRNE R SIS N IEEL, R RGEE S A ENE A AR I AR SEILA 2 LA R A
BAZ Gy 77 A B R SV HE 5, WIS A AT £ 20 TC R ) ) <6 B0 A S AR AR 2 BE R o ) L SE IR 4
A AR AR 3 EC AR PR AR SIS 43 A A 88, UL WA o0 BE R ) S B0UA AARCR A0 BRI, B sk

033 W 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

DL ARHAR SE B 43 J5 (R AR A0

20 A EE A i T AL R MIT B B s e

7.4.4.12 5Pk

AIEG VNG FEEOR, AR B EOVIRYE R E 28 70, DL E 7 iy kb
RS 2 F I 7 A5 2 . RE DRI A N R 2 R AR G (D) 24
JRHR S BERSAE H B AN . RAEZ A (2) ARG IR BN RERS 2 WIVEAN 4L
SIZE R, Dpor m R E TR PP LSt (3) AL S REAE B BT 7 (I 55 IR V0L
LE BRI EREFATRSIEE . QRS A2E 5 RGN EFHRAE, JFHi 2
—REFMNL, WS I AEE .

ARG HAT N E aliatlt, AW ERE D FEE .

7.4.4.13 HMAEENSHBORMS AT

AR AR 3 < P At (B B U o I M 2 SV (B AT DA B SR S5 4, ARk e fff o DA S0
SRR BRI BE (10 2 SO BN SR (A8 BT v b LR BB et T

(1) XS THEZFAE 5 ir L7 A e 2 A5t 2, o LR I B RS T Rl 5 2 ANV R (R A Bk ik 5 I 1)
G ANTEER) SR 0L, A AR BRI 2 A5 [2017]13 5 (P R & 0 TR BT 2 Al
ANV S5 R T L), MR BARIE ORI (O T A b 2k 1) (AMAC) 2 A7 b B2 Ak AL Fi 80P v )
S TR RO iR S M AR BEAT A

@) XMFHEVEARARL T RATIEE . EIRATT AT BRI A7 R AT R S By @il
RERAE T A 1Ay PR AR S BB SR S5 Ul S PR ISR, ARl o [ 2 el P> R 2 B & (201716 55 (5%
TRAT CUEFR BB 2 P B 3 FRIBCGR AT 51 A7) > Bid kD) Z M GIEZR RS G PR
A2 PRBCER MRS A7) ) (BURRIRR “98517 ), HAE HAEIESR S 5 P B a2 5 i A — e
FR 2 FRAME AR AR SR B0 PR FARYESR 51 T AL 5 R 1207058 52 R e 22 780 A R 9165 82 i 30

034 W 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

VESr IR IO (EREAT Al AE

(3) XFAEUETFAZ 5y B B 117 SR R L ) ] e Wi o et R (T 45 50« B0 SCRFIE I 1AL 35245
FFERAN) RAEARAT 18] [F) b 37558 5y ] s M e, AR P ENIEME 2 295 (2017013 %5 (P EHE M
KRTUEFF RIS MELZ R FELY & (PEIEFR R EES S E T TN T
2015 4 1 Z= L E e i A A AR AR B AR HE) SR AN EL BB E A fe B . ASESFFA IIESR AL
5y it 117 SR R L ) [ Wi o it B (RT3 . B SCRRIESR AL S5 BR L), 1% IR T
KA BR A W) AR SL SR GRS (R 45 R 2 A O i ASTE G A AOARAT 18] R b T 379 ] 52 A B b 4%
i b 5T < A O A PR W) BTSSR B R A 4 25 R 72 A U

7.4.5 SVTBURM&THETH2E DA R EHE E IER LA

7.4.5.1 S THBUORAR K3

REGARMRE IR K AESTHBURA .
7.4.5.2 =THETHRE KU

AREE ARG AR KA AT AR .
7.4.5.3 ZHEIER Y

AT AEARE W C A B T 2 R IE.
7.4.6 BiI

WIS BER . ERB S5 BRI EL[2002]128 5 (& TIF I aRIUESF 5 58 5 6 A S BLIACA]  E
KD MBL[2008]1 5 (KT AMVFTABUE T OUEBRAER) . WL (2012185 5 (5% T-5Lit LT
O w B LLA ZE A TR BB A 5% R @ ) W ABL[2015]101 %5 (KT LW AR BR A
HMZERA NP BUBCHRAT K A B RN . WBL[2016]36 5 (A M & At el ik g (e B
U IIERN) . WBL[2016]46 5 (STt — 20 WA 4 T T & SO ik R AT SR BUA R IE S )
WBL[2016]70 5 (ST e HUA FDAT R SR EBIBCR 1A FEI@ A WHL[2016]1140 5 (kT
T <z il Dy 1AL O R 0 il B IR 25 S5 A B BOCR R S ) WL (201712 %5 (SR T B2 7 Wb M BB
S IR R AN FEIE AT WA HE (2017156 5 (5% T BHE 7 G (BB AT 5% 1) il R 1) A 2017190
T CORTANE E B BER AN S B BRI AN S AR SR BE AN S 55484,

035 B 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

RIS R UR «

(D BE e E SRR R A RIERNBAT N, SR E BN ER NN . 5E
P E B NIZ E R fhd R R A I E BN AT Y, B IE R 2 T RUE, 1 SR AnI R
GRANIGIERL . X BE T RAE 2018 £E 1 H 1 H ATz & I fE T R LRI E RN BT, REEN I fE AL
(K1, ANFESEN; CHGIEERIN, COVBURMN GRS BN BUE A 4 0 G (B0 S0 A A h I

}

SHIEFFH TR G TN I8 PR 4 S I E . B I LN S AE B (BB, X e, 3t 77 R
5t LA K < il R AR SR A RN TR G E RGBS 7 A I8 8 B 7 iR B I BEOIR 55
2018 4F 1 A 1 Hilgr=A: iR B KA B MU 4. B = m i BN I8 B = ik
2017 4 12 JJ 31 HATHUS A 6 ARSI L, mT DL B2 B SRR SE A TSR0 85 400, B0 LA 2017
FERSF ARG A MRS R AUHE . AT TS SR I SN T A

(2) XFEEMIEZF T TRAFHN, O LZBEE . GO ZEM N, BEERIBE . 208
PN R AR R AB O, AR AL T 5 A

(3) x 3k B A B 5m RURMON 2R RAT 5023 R i b AE 17 02 g SOREAIE I A ARG
20%HI AL W e BT A RIS B R LA, REBOWRRAE 1 AMHBA & 1A H)
1, HBS LM B ANBTRET FFBOUIRAE 1T A EE 148G 181, Eii%
50%TH AN NENBLFAS A FFACIRRGEL 1 R0, B Rable N NS Bl X RiT K b2 =] R
i, MEEEIEHR IS LORMON, FME R RUE TSR, RN R B AR AR FE TS AT
WAL S LA RS J84% S50%TH AN MENBL T80 _EIR P4t &M 200 B R THENA
P i

(4) eI HBERTE 0. MBI REENBER A B ETERL,  SKNBERAMESUB SR AL 5 ENTERL -

(5) ARFEG I LES BB O eI T 208 BN 54 % 14 S Bn g 14 (B B 0 )
& R T g

-
S
e
H
N
=



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

7.4.7 BB FHREIE U A
7.4.7.1 BITHER
A NRMIT
BiH AR TR
> 2020 £ 12 A 31 H 20194 12 A 31 H
AR 12, 023, 556. 97 24, 733, 878. 55
& WA K - -

Horp: FFR 1A DA

TFER 1-3 M H

TEFHR 3 AL - -
HoAl A7 - -
it 12, 023, 556. 97 24, 733, 878. 55
7.4.7.2 X G ERBE
Bhr: NRmoT
AR
1 H 2020 4£ 12 H 31 H
BA A A N FERES)
i 5% 528, 768. 65 526, 549. 39 -2,219. 26
R BT -&H - ~ ~
WEHH
L5 Fi 439, 725. 00 439, 956. 00 231. 00
fiids | AT - - -
it 439, 725. 00 439, 956. 00 231. 00
B CRFUE SR - - -
4 153, 285, 645. 76 188, 231, 597. 50 34, 945, 951. 74
HoA - - -
it 154, 254, 139. 41 189, 198, 102. 89 34, 943, 963. 48
FEER
T H 2019 4£ 12 H 31 H
BA A A IR
5= 20, 377, 929. 08 21, 394, 791. 39 1,016, 862. 31
HEBRTE-&N - - -
WEHY
9 5o FTi - - -
fiigz pii—
BATIE T - - -
it - - -
B CRFUE SR - - -
R4 429, 824, 790. 32 418, 063, 432. 67 -11, 761, 357. 65
oAt - _ _
37 nL 477 W




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

&t ‘ 450, 202, 719. 40 439, 458, 224. 06 -10, 744, 495. 34
7.4.7.3 fTAE &SRB =/ FfR
VE: RIS ARIRE AR K FEERARRFEATAE SR/ 645,
7.4.7.4 ENRESBBE T

7.4.7.4.1 ZEHLNBE SRE AR KM
T ARIEGAR YIRS L EARRFFA LNRE ST
7.4.7.4.2 JAAR LW EIEAZ 5 EAS HI 27

TE: ARG AR IR S B AEEER RS MKW 238 [ W22 5 o UG 5%

7.4.7.5 MW B
Bpfr: ARt
5iH AHAR AR
2020 4£ 12 H 31 [ 20194 12 H 31 H
WAL A A7 LIS 1,274. 77 5, 799. 59
AU B kR S - -
YT Ath A7 5k ) S - _
IR ES T Ny I D) 13.90 43. 56
U fiie 25 1) S 9, 683. 01 -
S 7 SRR UE 7 S - -
IS PNES S =SS - -
S UAT 3 ) JE - -
N HE 4 B LIRS R - -
W7 A HE A IE 25 ) 2 - -
At 72.27 29. 04
it 11, 043. 95 5,872.19
7.4.7.6 HAh ¥ =
B AR
SiH ENEE N FRAEREER
2020 4£ 12 H 31 H 20194 12 H 31 H
LAt B - -
R 2 - -
A AR 288. 00 288. 00
it 288. 00 288. 00




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

7.4.7.7 NAYR 5 F
Hfr: ARt
S ENE S AR
2020 £ 12 A 31 H 20194 12 A 31 H
< o B S A AE 5 B 12, 934. 83 20, 516. 24
HRAT I T 37 BLA 28 5 9 - -
&it 12, 934. 83 20, 516. 24
7.4.7.8 HAh AR
Bhr: ARt
5iH AHAR AR
2020 4 12 H 31 H 20194 12 H 31 H
AT 55 7 A8 By B G ARAIE 4 - -
87 A Bz (=] B 1, 295. 40 1,624. 23
LA IE 55 HE A 24 4 - -
it 2 180, 000. 00 180, 000. 00
At 181, 295. 40 181, 624. 23
7.4.7.9 TR S
SFEL: NRmt
HEZRM %G HIE 500ETF Bz A
A H
i H 2020 4E 1 H 1 HZ 2020 4E 12 H 31 H
EE&mE () I TH] 450
AR 308, 996, 748. 25 308, 996, 748. 25
A H 179, 155, 398. 64 179, 155, 398. 64

AHAMERE (BL “=" S

-293, 650, 225. 00 —293, 650, 225. 00

- YV /BT A

Yo/ B FAC S 3

AR

AR (B “-” S

LSRR

194, 501, 921. 89 194, 501, 921. 89

SRRAL: NIRRT

R FR HAIE 500ETF Bk C

15 H

A
2020 4F 1 H 1 HE 2020 4F 12 A 31 H
HEME () K T <

486, 303, 888. 26 486, 303, 888. 26

039 W 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

A

304, 522, 048. 87

304, 522, 048. 87

AW (BL“-7 SIRA)D

=717, 849, 228. 74

=717, 849, 228. 74

- &R/ B S

P/ BT A E 8

AT H

AW (BL“-7 SIRA)D

AIHAR 72,976, 708. 39 72, 976, 708. 39
e BGRB8 [R5 B 4 R AR A
7.4.7.10 R ECFE
Bfr: ARt
HEZEAAF HIE 500ETF B % A
it H ELSEELE 4 RSB 4 Ko EANEE T
AR -115, 503, 326. 87 -14, 664, 602. 35 -130, 167, 929. 22
A AR 30, 164, 096. 57 11, 406, 087. 69 41, 570, 184. 26
PN B S i T 38, 516, 908. 32 940, 145. 62 39, 457, 053. 94
P AR AL
Horp: BEEHIEK -60, 272, 379. 54 -1, 689, 804. 07 -61, 962, 183. 61
B 4 [m] 2 98, 789, 287. 86 2, 629, 949. 69 101, 419, 237. 55
AHA T 5 B - - -
AHAR -46, 822, 321. 98 -2, 318, 369. 04 -49, 140, 691. 02
Bfr: ARt
HeZE AT HIE 500ETF 4% C
T H CL SsSB4 RSB 4 Ko EANEE T
AR -216, 861, 458. 27 14, 148, 590. 88 -202, 712, 867. 39
AHAF 19, 723, 152. 88 34, 282, 371. 13 54, 005, 524. 01
7 S HAL 5 174, 245, 866. 76 -43, 694, 535. 23 130, 551, 331. 53
PR AR B AL
Horp: BRI -127, 515, 036. 30 18, 593, 424. 06 -108, 921, 612. 24
FE I R 3K 301, 760, 903. 06 -62, 287, 959. 29 239, 472, 943. 77
A HA o Bl - - -
PN -22, 892, 438. 63 4,736, 426. 78 -18, 156, 011. 85
7.4.7.11 FZF B
i ARt
A A BT B A I
T H 20204F 1 H 1 HZE 2020 4F 12 | 20194F 1 A 1 HZ 2019 4F 12 A 31
H31H H
AR RSN 99, 570. 36 142, 967. 32
E I ARSI - -
HAAZFFEYN - -

-
5
e
H
N
=




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

i - S ARSI ISE PN 1, 590. 70 18, 631. 01
HoAh 1,416. 54 920. 83
&t 102, 577. 60 162, 519. 16
7.4.7.12 BREHZE W
7.4.7.12.1 BRERZ W I H R
A NRMIT
A4 AT )
i H 202041 A 1 H&E 2020 4F | 20194E 1 A 1 HZE 2019 4F 12
12 A31H H31H
i SR U AR — SEREE N 5, 831, 002. 01 437, 131. 22
N
% ZE R UN AR —— e [e] Z A RN - -
B SRR IR R —— FR T ZE A N 448, 458. 54 -791, 824. 57
B B ——UE SR A 2 - ~
N
&t 6, 279, 460. 55 -354, 693. 35
7.4.7.12.2 REHF W E —LLBREEZMEAN
Bpr: NRmoc
A A A AT ]
i H 202041 H 1 HZE 2020 201941 H 1 HE 2019 4F
£12 A 31 H 12 A31H
S R AT A 65, 538, 351. 42 8, 649, 870. 97
iﬂz S HH S S AR S 59, 707, 349. 41 8,212, 739. 75
SEREEEMON 5, 831, 002. 01 437,131. 22
7.4.7.12.3 REFHFWE —EEBIZMIRA
VE: AFES AR A K b R Ay A 1A T B SEIRE (R ZE IR
7.4.7.12.4 BRELK TR ——HWEZP I
Az NRMIT
A AR AT L]
=] 20204E 1 H 1 HE 2020 4F | 20194E 1 A 1 HZE 2019 4F 12
12 A 31 H H31H
B ) 35 4 0 00 i 24, 049, 200. 00 221, 433, 000. 00
Tl B j{ﬁ'qam/jrj\'j@ 13, 578, 529. 10 117, 955, 300. 93

Pl FR A IBESRE AAR J

10, 022, 212. 36

104, 269, 523. 64

41 T 77 W




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

EIERNeN | 448, 458. 54 | 791, 824. 57
7.4.7.12.5 EHR R R R ——IEF HHEE MR
i TR AR ) R 4 AT I TEHE 2 i 22 AN
7.4.7.13 BEHRFE
hr: AR
A SRR H A ]
BiH 2020 4F 1 A 1 H% 2020 4F 12 | 2019 £ 1 H 1 A& 2019 4F 12
A31H A 31 H

S HY /B[R] 4 AT LA

413, 290, 063. 96

107,799, 701. 90

?HZ ;‘&tﬂ/&lﬁlﬁé{ﬁﬁﬂ-&%&%ﬁ

369, 324, 610. 90

123, 151, 785. 62

EBBR

43, 965, 453. 06

-15, 352, 083. 72

7.4.7.14 FERERWER
7.4.7.14.1 fRFFHE W25 0 H MR
Hhr: ARt
A HA A BT L ]
e 20204FE1 H 1 H %2020 20194F1 H 1 H £ 20194F
F12H31H 12H31H
it ol —— KL fiidr (L fit 12, 814. 27 -
I R R B ) ZE MR
BRI —— T R ZE N - -
BT —— I ZE N - -
&t 12, 814. 27 -
7.4.7.14.2 RHFBEER R —LEZ=HEHEEMERA
Hhr: AR
A HA R AT L IR
iH 20204F1 A 1H %2020 20194F1 H 1 H & 20194F
F12H31H 12H31H
ST (B Ko B 76, 125. 13 -
) BAC K
e SEHfigE (iR AR 63, 300. 00 -
AT RRAS B0
Pl RIRCR S R 10. 86 -
SESEAT IR IR 12, 814. 27 -
B o42 U1 377




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

7.4.7.14.3 FEFRFERE —EEZMIRA
T ARFEGARIAE WA F AR R AT LR TG e 25 e el ZE AU
7.4.7.14.4 RFRFEW R —HBEMRAN
e ARFESAIAE WA K B R wT L AR TG i g5 BRI ZE M UseN

7.4.7.14.5 B SCRHESF R E I

e AREES AR WA e AR AT L) TG 98 7 SCRAUE 7 $% BRI 2
7.4.7.15 REBEBTWR

7.4.7.15.1 BB B W B MR

e ARFESARIMRE I R B wT LR T 5t 42 J@ 5 U o
7.4.7.15.2 REBRARE —XEZREBEMBA
e ARG WA L B AT EE IR T Bt 6 R 4 B U A
7.4.7.15.3 REBERARE —BEZMEA

e ARFESARIRE I S BT wT E IR T Bt 4 B 4 v Ui ik
7.4.7.15.4 BB ERBFR B —FBENBA

T ARG AR ) K b R AT B IR O Bt < e A B WA

7.4.7.16 fiAE T R
7.4.7.16.1 fTAE T AW —ERBUEEH BN

Vs ARG AR W R AR AT B A 1) G SESERGIE Z AN IRON
7.4.7.16.2 fiAET B —HMhE R WS

Bfr: NRMt
A A 5 440 A T A TR A 2 4 A
T H 2020 4F 1 A 1 HZ 2020 4F 12 AR0194E 1 H 1 HZE 2019 4F 12 A 31
31 H H
] 57 H PR B o Wi — -
FEEL R g A - -514, 589. 51
7.4.7.17 A2
Hfr: NRMt
iH A AT B AR
; 20204E 1 H 1 HE 2020 4F 12 | 20194E 1 H 1 HZE 2019 4F 12

%43 U 77 T




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

H31H H 31 H
i SR BT P AR R R 2R 194, 976. 07 167, 392. 91
Horbs EZF SRR AMEL

N _ _
FEE T A B A 2 - -
At 194, 976. 07 167, 392. 91

7.4.7.18 A U EZEB R
Hhr: ARt

A b4 B AT B HA 1]
0 H & #5 2020 4£ 1 H 1 HZ 2020 2019 4E 1 H 1 H% 2019 4F
12 H31H 12 A 31 H

1. % 5 M4 Rl e 45, 688, 458. 82 81, 115, 201. 42
—— M B -1,019, 081. 57 1,161,574. 71
—— g 231. 00 -
——REWE 46, 707, 309. 39 79, 953, 626. 71
—— B RIS Y - -
—— &R - -
——HAth - -
2. fiTHE T A - -
——BUE % - -
3. Hfth - -

ol : LA < 2 SR A
AR A U I E AR

&1t 45, 688, 458. 82 81, 115, 201. 42

7.4.7.19 HARWA
A NRMoT
A HA A AT )
i 5 2020 4E 1 H 1 HZE 2020 4 20194 1 A 1 HZE 2019 4 12
12 A31H H31H

S 4 e [e] BRI N 162, 725. 71 512, 384. 48
i i RN 19, 829. 95 5, 730. 61

&1t 182, 555. 66 518, 115. 09
VE: 1 RIEE LR S R e M RB R, AT ISR 2 B A 26% 3 N4 5557 . WTRFS A

BT 7 HAR T E OO T 1. 5%l %, FEABE NS,

2. AREEGIN A Uty R R 22 SR ARG L R < PO [ 5% 08 0 Al JH v et e A ANAIR T ] 2

1 25%) NEE H 3k g 1 87

-
kS
e
H
N
=




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

7.4.7.20 35 HH
Bfr: NRMG
EN AT H )
TiH 2020 4E 1 H 1 H & 2020 4F 12 201941 H 1 HE 20194 12 H
H31H 31 H
25 57 5 147, 696. 05 152, 889. 40
BT T2 5 3 - -
255 He 4 PR A 2 19, 473. 03 15, 301. 61
Hop, HE2R 332. 67 6, 816. 80
sz [m] 2 923. 34 |
5 18, 217. 02 8, 484. 81
& 167, 169. 08 168, 191. 01
7.4.7.21 HAh %k
Bhr. NRMt
EN AT H )
i H 2020 4E 1 A 1 HZA 2020 4F 20194E 1 H 1 H& 2019 4F 12
12 A 31 H H31H
T2 H 60, 000. 00 60, 000. 00
15 B 7 120, 000. 00 120, 000. 00
WEF IS 4 - -
BATRIR T2 %% 8, 790. 00 7,989. 35
&t 188, 790. 00 187, 989. 35
7.4.8 A EM. HEAHREEERRURHA
7.4.8.1 BLA EIM
BERAGRH, ARSI LITED R aH FH .
7.4.8.2 BEEffARHIE S
HEME B H, AL IHTCIEY: TR M5 = MR H G F 0.
7.4.9 REEF R R
KERTT 44 R E5AREEFIRKR
ERME RS EHERAT ( BT | EEEHEAN. EEEMECHN. EESHEH
ﬁ/\” )
HREARIT IR A BR A ] ( “HESRIT” ) HEFTEN. HEHEIN
PineBridge Investment LLC LT AR R
TEFRAEFH A IR A F ( “HEFRIEHR” ) HEEHANR R WM EN
TR M X B BRI R A FEFH NI R
%45 U 77 T




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

ERBRAUEFARTUEA T ( “ERBE | ESEEARBRARERIEFRER T F
e )
HeFRAEG HAE 500 22 5 ROTIGIRBOIE s | A ek 8 BN E B H Al 5
B ie (“HARETE” )
A o i g B (i) AR AW EEHNNER T A A

VE: NIRIRERAL 5 PIAE I b 55U B Y 42— A s b 2 3R 0T 57
7.4.10 A3 % B K -4 BT LU BA R R R BT 32 5

7.4.10.1 B RBEA R 5 BT 5
7.4.10.1.1 BrER 5

TE: AL AR A S AR AT PO R R AT I8 R I 28 5 B e EAT ISR AL 5

7.4.10.1.2 BLEAR 5
e AFESAIRE WA Fe B4 AT LA AR A 8 758 5 B T AT I BGIE RS 5 -
7.4.10.1.3 N CATRECH K 4
T AFEEAIRE WA M B4R AT LR R A B S A S BRI B 4
7.4.10.2 KRBT IRIN
7.4.10.2.1 E 45T H
ki, NRMIT
AHA AR AT L]
T H 202041 H 1 HE 20204 12 | 20194 1 A 1 HZE 2019 4E 12 A 31
H31H H
1A % AR 3 4 B 2 A | 49, 661. 47 74, 279. 87
)5 3 2
o SEATHENIMIFIE | 247, 525. 19 313, 100. 74
aki i Ziak

T AIEGI G PR T H AR ETF B AOBCE RS, T 2019 4 6 H 10 HAT, SOAHEE
BN R ZR A T JE B B PR A B (0 AR I T — H R B BN B R e 7 b HAR ETF
BT L8 P VIS TR A 0 G N R, R 0) 0. 50%IKIAE SR 14, B H B S8 H HIK,
i H3chte Mt A:

HAE BRI = (AT — H 35 @l - F2e M7 b B AR ETF AR B 260 537 14H48) X 0. 50% -+

HERE

MR (2R S 4 B PR A D OC TR T A2 M3 E 500 52 5 BUF il e FR BOIE 27 $5  5t

BRI R G RG NI BIT RS FAEE LR AE), H 2019 4£6 H 10 HiE, SCfHEe
BN ZR AT i A 5 PR PR A W A BRI $ i — H B B A BRI P Hh H AR ETF

46 T F 77 W

H



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

AT LB 7 1 HE R AR 4 GO 8, WTER 0) 0. 15%IAR 9 %1152, 1B H Rit ER/H HIK,
A Bt HAFN:

HE BRI = (AT H &5 3HE - eV 7 o AR BTF A8 B 5715 E) X 0. 15%+
BERH

7.4.10.2.2 &I EH
Bhr: ARt
A HA - AEFE AT B A
T H 202041 H 1 HE 2020 4F 12 | 20194F 1 A 1 HZE 2019 4F 12 A 31
H31H H
R A ) 2 4 B S A | 16, 553,89 19, 310. 30
L& 3%

T ARG R T H AR ETF Mo AOBEEE S, T 2019 5 6 H 10 HAT, SO
FEE N EARAT B St — H B G 5™ B BRI G 7= b H AR ETF 4 850t B2 58 7 1B 5
FIARTL S GENSEL WEL0)0. 10%HFE ST, BHRITEGH AR, #%H M. HitEAR
A

FHEE 9% = (31— AR S B8l - e 7= H AR ETF G850 BB F= 15 H) X 0. 10%+ 44
KA.

A (HeZtn itk & B PR A &) 5¢ TR T #2285 ThiE 500 22 5 B F I U HOIEFR 48 53 5k
MR R G R AR BITR S FATE LR AE), H 201946 H 10 HE, SXf1HEe
FEE N EARAT B Tl — H AL 53 B A BRIE G M7 b H AR ETF A 8Upnt B 58 7 1 4HE e
Pl By G A, WL 0) 0. 05%HI4E B 1H2, B H Rt ERH AR, #%H 3. HitFE AKX
A

HAEE o= (AT — HZES Rl - FE W BAR ETF A8t B 371 $E) - X 0. 05% -+ 4
RHEL.

7.4.10.2.3 4B R
iz NRme
A
20204E 1 H 1 HE 2020412 A 31 H
R BRI -
ﬁgiﬁﬁzdm S SR S O T 2 T
HEFR M IR HEFE A E TR IR 2t
500ETF BL4E A 500ETF 14 B
R A I 2 4 HE A R 0. 00 286, 648. 39 286, 648. 39
N
ann 0.00 286, 648. 39 286, 648. 39

B o47 W77 W




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

AT LA A
201941 A1 HZE 20194 12 H31 H
IRAGAY BRSSP AR 3 G B S A R A B R 45 7
FRBTER i e o i | e o
500ETF EX4 A 500ETF E&4: C v
MRS E AR 0. 00 244, 294. 70 244, 294. 70
/NG|
ann 0. 00 244, 294. 70 244, 294. 70

T SOREEHEN U S RS P il — B C RIS B G 5 1FE 0. 25% £ 2 R HE,
ZBHRIFERA AR, A G R mEnit e, BhERMAEE ST I AR R ENL

o HEARN:

HA B MRS 2 =R —H CRIEE 5™ 1E X 0.25%/ HFERE.

7.4.10.3 53REB AT RAT R FNL T R 53R (B B 5
e AREEG AR WA e b EE AT B (8] R 5 o By AT ERAT 18] [ T S i 2 (B mlie) 22 5 .

7.4.10.4 &5 N FERUEUESS (5 W 55 R 4 B KRBRAE 5 E UK LA

7.4.10.4.1 5KRE 5 L5 B 7 AT HIE F B 52 0 PR 3% R jUE S Ak 25 1Y
=

TE: ARG AR A S b AR BT YRR B IE T3 AR 55 AR R 2E B RRIRAS 5 FH I

7.4.10.4.2 5KRE 5B L5 R IT BT HIE F T3 RR 3 R HE SR Y AE Lk 2%

L
Vs ARG A A5 TP R E T L3 e I E 5 ) £ M 25 o A T RIS 5 3600
7.4.10.5 FRETRBEAEEHFL

741051 REHNAEEEENZHERTRERARESHIHENR

TE: AL BERE, REEE AR ARESE,

7.4.10.5.2 |EHRRESEEANZ SMHFHANRETT R H A EERH O
VE: AR IR K EAEEER, BRI G BN Z AR ORI R AT G
7.4.10.6 HIREXTRE RISRAT AR & S 307 A4 AR B

sl AR

. e AR R AR

K 2020821 H 1 H&E 20204E 12 A 31 H| 201941 H 1 HZE 20194 12 A 31 H
WSS | AMRERA WSS | 4mRERA

48 T 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

| Y 12, 023, 556. 97 99,570.36 24,733, 878. 55 142, 967. 32
T ARGRHRATAH AR SITE NP ERAT RS, LET RNEAIR IR

7.4.10.7 ZEESEREY NS 5RBOT A HIESKI1E L

SHRL: NRTT

AHA
2020 % 1 H 1 H# 2020 4F 12 A 31 H

s zr | s e oo KAT J5 | FEEEAEN TN
KEETZFR | IEHRY | IEFR4 K " B AL 0 | Bak
HEZRUE S 600008 HeG | MERC 3, 720 8, 518. 80
g
A T E A ]
20194F 1 H 1 HE 20194 12 H 31 H
_ HETE AN EAN
FEETLRR | IEBRREY | EHR4F RAT T3 WE a0 | Bed
ERRIEFH - - - -
7.4.10.8 HAhSCEAT 5 E I B3

T2020 4F 12 A 31 H, AKE4HA 123, 398, 189 #4 HAr ETF FE4 340, & H S04 1 teAg) g
34.43%(2019 4 12 A 31 H, AIELFFF 359, 037, 644 4y H ¥x ETF FE A0, &5 H 240 L)
A 58.63%) »

7.4.11 FHE 3 RIF R

7.411.1 HEMRBAEREN R BT HEE MRS

Ve ARG AR I P AR AT R

7.4.12 HEK ( 20204 12 A 31 H ) XEEFFHEHRIEZRIES

7.4.12.1 FIATEHT A /KRS T T HIR IR FIU0E Z RIES
SHRLL: AR

7.4.12. 1.1 ZRIERION: BERE
W (G| DY | W AR W | WA Wk A
0 | 467 | WIBH | BH || e | g | T | ke |
.| 2020 4| 2021
605277 L 12 A 25[F 1 H AR 16.95] 16.95 507 8, 593. 658, 593. 65 -
LRI R I

49 T St 77

=



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

T Rl A G4 SOT BRI, R W sl BT — R0y AUREAT B i . o 2
w2 5T IR HET B o B 5 5t 2 SRS AR 0F B, AR BT R 20 E R Y
ABEE L e 5/ LRI, HOoaRic B 28k L H 2 mANGE B h#ik.

7.4.12.2 BIRFFA I HE ST 52 R R

e ARFES AR RIFAT N5 AR 52 PRI S .

7.4.12.3 $ARGFRIE FIWAL 5 AR SR i
7.4.12.3.1 4T E B ERE

e AT G ARG IR TC N FERAT (853 55 1E 91 52 5 T i) 3% L (R IE 23 3R A0
7.4.12.3.2 R 5 i g i35 IE E Y

e AEEGEARIRE WIRT N FAE G Frfii 27 1E I AE 55 T i) 32 H 1R G IE 23 3R A
7.4.12.4 3R S 5 MEIESS H A5 KIES

E: AEESAIRE ART S 5 FANEIES B 55 E S .
7.4.13 &R T EXS FREH

7.4.13.1 R & BB A R EEH

A4 HFBR ETF BCEERE S, R E 45T HAx ETF FE G500l 2 LR RE v ) 55 5 B
Ero B, AFEEHNVGERIL S HIIE 500 8RB VA OG . AT KRS 51 s K -F a1
GRS, MAAESSEMTYES., ARSRENSM TR FEARFLSRTT. RERE K
i Bt . AHEGAE HH 4 E 1G5 51X 28 4 i T B AH SC Y KRS 3 EEaH5E R His)
P RS S T 37 UG, o A 5 4 ) 26 40 5 TEE N DS IR, 77 BB 1K) 3 382 A 2 4 DO DL b JRUR: 45 k| 7 PR
PTG 2 N, A T G e XS P 2 2 1) A e A2 )~ 87 DA S “ XU AfSe 2 AH DT E ™ %) JRUIss i

i H 5o

AT G R B BN ST UG B AR R “AHLZ. I JRARANR SR T T AL
MARIR A AN E AL N O ERES TR ER S S IR NS AFEHRKNRE
PRI i oy KU B AN S IR LA S A Rk 5538 1T] - B o] a7 i < RS 2 9 i 4
] R GEANAERF AT R AR I A DT AE s B A 4R XU 8 BEAR R O B B, 2 L U e S L T
PERAE SR ARHE ; TR XSS B TARRRE, EVEIUE #1218 U B B AR T

BAFER: WA XTI R B S A E %, B XSG T A A BE A, s UG 1 T
3 50 B 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

YRR Je A5 A B

AN 45 R <5 BN T e i T R ) XU B B ik T B I I S o B AE R A A &
AT Al BRURSE 7 AE ) T RESR R o MR ME 23T K A P R A, P A IXURS: 43 2 F) ™ R B AR E BRI 2 X
SR . T E RN A, RIEAIE G AR, 4iaEe i iz e T
FURE, JEMARE R A e bR B, FH IR, B8 KU 15 5% (1 PR BEAAR B B A5 A
E, it rTEE M SR KR EAT B . AT B AP, R I A R, A R il 7R AT A 2
.

7.4.13.2 {E A&
E X R FER SR G RPN G FRBITE L 5T, SEESHEFIERZ KITA
HILEZ) . FE48 AT RIHIA B 2SN, SEEEE R H I AU a8 2840 10 XU

AT G (V2 e RN AEAE 5 BN A2 5 % F I B AR IROLEEAT T 78 70 (PP o AR S IIERAT 773K
FEBAEA I & HFEE NP EARAT, RIS SR AT A SR8 RS AN LK o AR AR AT 5 kAT
52 55 13 LA e IR S A0 45 5 AT BR DA A W D958 53 T 58 BRAIE 7 S WO IS 5, 38 240 XURS 7] g
PEAR/DN s AEARAT 8] [RIL T 3732647 38 5 BT 89068 58 5 06 364745 FH VS R I I3 A2 15 2 AT PR 1) LA
PEAAR L 45 T XURS: o

AT G (R B BN ST 15 XU PR, SR 5B A S T S PPt R I SR A
AT NS PR, ELIE I 0 O 505 DA 23 B XU

AHHTF G R VRS DLt (b BN RARIT 6 WPUE BR B L) BOE IARHESE T
YSENSE

7.4.13.2.1 BB HPFR SR K R 27 B35

AL Nt
o AR AR
g M5 PP
RLRR R PR 2020 4 12 A 31 H 20194 12 A 31 H
A-1 0. 00 0. 00
A-1LLF 0. 00 0. 00
RIFH 439, 956. 00 0.00

B 51 W 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

| it | 439, 956. 00 | 0.00

e RVPRIIGF R E . GRS PO A 5 =T PP TR .
7.4.13.2.2 5345 FIVPR B R B P2 SCRRE SR B R
S
7.4.13.2.3 $5G 345 VPR B B B WA B it Bt
S
7.4.13.2.4 ¥KIHE FHPPE IR IR B 3R
T e
7.4.13.2.5 #KIUE VPR IR IR P SCRFRESF R R
S
7.4.13.2.6 1 KHE FTRR S 1 R A R R
S
7.4.13.3 st R
PB4 JE S AR JE AT 5 B Rl TR 50 B OS5I 8 B B <R R A XU o AT S s
AV — 77 THI SR B T 2 < 3 BRE A NPT BB R R L RE A B 8, 55— J7 IR TR 5 A
JIT RE A28 5 T 4 AN SR T Sk 1 3 T R X 5 PR 4% 5 4 i e v A 1T 3 R BRI BB sh i B L T A
A AR o

BT AT G [ B3 S RO A A DAURSE s A 5t < 10 58 < A BN s 1 T AR s < ) P R S [ 7 00 A M
PR AIE R R, IRFFIE SRR AL P I Bl kT 5 ML . AR e & BN AR
e FR B T BB A, L R AR RO L (R] R AR BT 3, PR PR TR D e [l
R AR AR PR U, A7 R DRI B e A A B

T2020 4 12 A 31 H, AR K 2 el i & 2020 € 2 H 08— H I AR,
AT G [ 2 <A A E (BT A ) TG W E 2 H BN, BRHIK AR BRI A AR 3L & 20 213

Plif .

7.4.13.3.1 S BL¥ =M S Rl A0 A5 1) 2 B35 R 4
.

-
Y
=
H
N
=



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

7.4.13.3.2 W E N AT S HE T KRS XSt

RS S AE S SN S e e (SR L SRS S I AP I -2 ST s P8 S ey (B 62 IR NN
(AT EFEIT BRI 08 R G s Ve XU BEE ) SRR R B SR AL S 4L 5 57 i sl 1t

DS EAT B, JE I ST 0 XU B AR D0 AN AL S R F G AR P BEFR bR . VRIE 2 FR ) 0 15
Tt LA LA R 45 JELI 18] A AR BILRE 1 IO R 5 4R SR i VE S A adb AT 4 S A ML DU AN 73 A

E?r

IJ

T

I BT T — R AT RAT IESR A R 5 AR 10%, HAREG 5 HARE G
R EHNEH N ARSI R — A 7 AT IIEZR A ZIESR K 10%, A g5 hA
H S )2 B BN B I AR O TRk e 3 R — X B A RURAT I T R A 1%
AR FUEBER R 15% AkeS5hARE RS ERNERN MR THETE K LEha
FRAT AT E A SE . AR 2 T F AT BRI 30% (S8 A A SR Bk A L HEATIE
FFBB AT IR o e BEIE i 2 D€ R BR I BT A 5 A 52 3 ELAIBR )

i
}

AIEG R P UESREUE SR A By i L7, RIS AT RAT R FL i 3558 5, #8004 B8 IR
IR A2 PRI AE B Lk 1500 S W 7. 4. 120 BeAh, ARIE STl 32 H [l Sl 5 7 =
ENFII B G RO T R, H ER— A SR AR IR A M E. RS E3)
BBt TR BN IR 2 PR 57 I T B & v AR BB B8 1A 0 15%. T 2020 4F 12 7 31 H, AF:E
FEA (TR BN 1 52 R 7= A o i 4 B =15 B EE 4819 0. 004%.

AT G LG B NEE HOW B G20 & Bt = rh 7 AN AR H AT AR 7 Y m] AR BN AT W VT
SIS, BhOREE H AR IA RS B B B AL 7 AT H AT AR IS (1 T A L

RIS, AN 2 iy PN GE S 5 B 70 P30 e 5 5 (M BT H 552 B % T IOER P R s 1
325 JEU K AZ Ty 3 T (I 55 R0« A=A RE 7 ATAT KT 35 BEAT 6 B0 R HR U A 5 7™ % A HE N 2
CLB R AN R 52 5y % T S AE 5y BRE 7 B AT Bl 2 A B St 7 e A < N T [ D 52 5
AN IE KU AIAZ 5y X T ARG o b4, ARk G R o BN S NT. 1 300 [ A2 ) S it 2L 1
RAIE A it (0 5 5 B 5 SR A KT R Sl 0 S s RS AR 05 {32 2l DA DR IS i 2 28 Fe
MBS AT R SR SRR B 7 it S o BEIE M 2 A R et 32 R 952 5 %t 0 e i [ml
A2 G, A RRZ A 0 55T EOR S A e A [ 440 5E BV R B B

=i

% 53 T 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

7.4.13.4 TR K

T3 37 AR A2 8 25 4 P 4 < i R 1 2 o U 1B R SR I 4 0 8 R T A 11 37 % 28 s DRI 3 1) 22 3
TR A WA RS, AR 28 UG« AR U A A 7 PRURS: o
7.4.13.4.1 FIRR K

2R AR A2 45 < R TR 2 Fo b 1 B 49 B 52 T 37 M 2R AR B T AR iR 5l 1) RS, o R 3 AUk
6 St = BT 1) i e R B 1 s w11 R /A W /1 (E R 3 X e o S Rl e < I B2 Y 1)
e AT S5 ) 85 SRR 117 7 0 2 B3 A7y IR0 T 2R SR T 46 YAt 2 1l ) IS

AN < R < TN SO0 A 58 < 1T s PR A SRR s AT A, R B R R A A 1
AINEETTIERT EIRA R RS AT R B

ARSI G AT BORIRI R ER 7 b B3 MRl AT, DRIASIE S AN e 2 B S BB
SRR KRR LS TR R . AT S A A R BRI BT ROV BT AR 455
A4 FHRES BT,

7.4.13.4.1.1 FIZ KK D
Bpr: NRMc
AHAR
. 1-3 B3 AH 5 £ LA . .
2020 12 A| 1 1NHBA 1-5 & AR &t
H |14 +
31 H
‘{jlf:\%—‘

BATAEE 12, 023, 556. 97 - - ~ ~ -1 12, 023, 556. 97
= D R 26, 113. 53 - - - - - 26, 113. 53
FHARES 145, 852. 76 — - - - — 145, 852. 76

T otE4EhiE| 439, 956. 00, - - - -1188, 758, 146. 89189, 198, 102. 89
F

NS 25375 5 — - - - - 53, 712. 38 53, 712. 38
Eod
mA

NI - - - - - 11, 043. 95 11, 043. 95
IV TAE = ~ - - - 878, 158. 50 878, 158. 50

HAth w2 5= = - ~ - - 288. 00 288. 00

wrerkat (12, 635, 479. 26 - - ~ -189, 701, 349. 721202, 336, 828. 98

1 £33
AT BE [A] 2% = - - - - 1,944, 230.29 1,944, 230. 29
IVRE=EEPN = - - - - 2, 269. 38 2, 269. 38




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

T
NEATHEE B - - - - - 756. 48 756. 48
IEASH 5 IR 55 - - - - - 13, 415. 19 13, 415. 19
2
IATAE 5 B - - - - - 12, 934. 83 12, 934. 83
HoAt A7 5 - - - - - 181,295.40, 181, 295. 40
Tt - - - - - 2,154,901.57 2,154, 901. 57
SRR L BR(12, 635, 479. 26 - - - 187, 546, 448. 15200, 181, 927. 41
[
LA 1-3 M3 AMH b AELN . \
2019 12 A1 MABA =5 %2 Z s Erit
H 14 b
31 H
igns
HUATAEEK 24, 733, 878. 55 - - - - -{ 24, 733, 878. 55
HdE A& 85, 032. 92 - - - - - 85, 032. 92
17 H R IUE 4 58, 644. 11 - - - - - 58, 644. 11
L oy M4 R B . - = - -1439, 458, 224. 061439, 458, 224. 06
F
NEWCIE 5797 - - - - - 232,189.55 232, 189.55
Eo
ISR = - = - = 5,872. 19 5,872.19
JREYST R 3 - - - - - 741,788.35 741, 788.35
HoAh gt - - - - - 288. 00 288. 00
“Wrerit 24, 877, 555. 58 - - - 1440, 438, 362. 15[465, 315, 917. 73
5t
IR A B2 [A] 3 - - - - - 2,631,422.37 2,631, 422. 37
AT EE N - - - - - 5, 473. 34 5,473. 34
[
AT B - - - - - 1, 824. 46 1, 824. 46
IVERE: ki & - - - - - 55,217. 19 55, 217. 19
oW
IEATAE 5 B - - - - - 20, 516. 24 20, 516. 24
HoAt A7 5 - - - - - 181,624.23 181, 624.23
it - - - - - 2,896,077.83 2,896,077.83
FI) S5 AR FE 24, 877, 555. 58 - - - 437, 542, 284. 32462, 419, 839. 90
[

e RPPURAARIEEG T KGR EANME, FFE IS QRE R 2 EHE t H 233 H 205
7.4.13.4.1.2 FIZ R 1 BURAE: 2

e T 2020 4F 12 H 31 H, AFEEFAA R S IR A o E GRS 5 iHE I iy
0.22%(2019 4 12 F 31 H: o), BULmisAZmAR s T A3 G517 @ H Jo B (2019 4F

3 55 W 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

12H31H: F).
7.4.13.4.2 SMC R

HINIC RS A2 Fia < L 2 SO BOR SR I gt & PRI AN R ALl i A AR e ah XUz o AR
SR RABTIUNR MY, BRI E RN K .

7.4.13.4.3 AN XK

FLABAN A% IR, A2 45 < TR B i L PR 2 SR B SRR IR <8 00 2 IR I T 4 ) 3R R MV 3 A
SN S M R AR Bl T A AR S B B R o AR EAR BT B AR ETF, P 0 At A A RS
T ERYE T AL 500 5 ik sh 52 .

AN i S A A BRI A AR N S B BB HAR BT B8 Bty I fn 32 1t e it
T BB, IER BT IEE T HAr ETF (I EEBIAMR TR 5 i 8 90%: AR e
BT Hbx ETF 77 AL i 5 KL+ .

AT IR I T AL ) 70 B PRI AR RS . AR B 587 P 3B T HAR ETF ML BIAMI
TR I 90%; RS S H H AR G AR AN L5 RIEE R, e (A e
TREE AT G A7 ORIES . NS AR SR ) A3 H AL — 48 LA IBURF 6 73 A 95 58 B AN T 38
EFEN 5% BEAh, ATEE I T BN A G R IR A% SE it 4%, e i
2P BINENS B Gt AT MUBG BEf, SIS ] SE ST XS BEAT BRIER A2 o

7.4.13.4.3.1 EAMHE RS d
SN NRTIT

AR AR
2020 4F 12 A 31 H 2019 4F 12 A 31 H
iH ;iﬁ AT
A E é%% A E FEEHE
o B (%)
T Ty VG R - I B T 526, 549. 39 0. 26 21, 394, 791. 39 4.63
o VR e — R e R 188, 231, 597. 50 94. 03 418, 063, 432. 67 90. 41
Gy 1 Rl P — R R - - - -
Lo R T — e R - - - -
o
AT A G R BT — BOIF % 7t - - - -

-
b
e
H
N
=



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

BT - - - -
it 188, 758, 146. 89 94. 29 439, 458, 224. 06 95. 03

7.4.13.4.3.2 LA RS B BUR A% 2 AT

1R BRI 500 45K LA Hopth 1173742 B AR FF A AL

X8 = i H 3L 4 8= e md
. o . o gEE (Ahr: NRMT)
A6 A = 1) AR
e ORI RIOEAD 120K o020 4 12 79 | LARK 2019 4 12 ]
A 31H O 31H O
HHHIE 500 FEH T 5% 9, 367, 553. 53 22,071, 113. 59
FHAIE 500 FE 50T B 5% -9, 367, 553. 53 -22,071, 113. 59

7.4.13.4.4 KR R BV B B X R
e T
7.4.14 F B T B 73 A SRR T E U A 3
(1) AnbrE
(a) ERTHANSMETHRERTE
ARMETHEG RITEIZIR,  HAA R E TR AT 5 R A S S N\ B TR

RJZIROE -

F— B MR B GE R R TT ER B R
SRR BRER — R N ELAMT O 587 B 5 B RR BE B UL R I R A
FJRIK: AR B AN AT I A

(b)  FFELLA OB R R ER TR

(i) &2 EmMTREA MY

T2020 4 12 H 31 H, AREEGRAA I LAA SRME T H ARS8 a8 1 b 557 b s
T 2RI RHN 188, 749, 553. 24 JG, J& T JZIRHIKRFN 448, 549. 65 76, L@ TH =2
WINAE(2019 4E 12 H 31 H: 55—J2¥K 439, 451, 646. 02 JC, 3 /21K 6,578.04 76, LH=)2

K)o

(i1)  ASHERTRIZ RIE K ERAES)

B 57 W 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

AR G DA T BT U TR 49 ) S A A H N A% S IR 2 TRV e e o

XFFUEZFA 5 B B R A f55 A5 BB RS TS 22 5 ANE R (5 TR R I 128 5
AEER) « BUR T AR RATER I, AREASTEBH EXZ SR ERHHIE . 525 AEERY
1] 2 B U T A A SR SR AN 515 (K 2 SR L AUNES — J2 0 ARSI A BT 48 bR A O AN PTUL 540
MEXS T e E IR AL, e M R EE MR A& SUUHME N R 2R — RIS R =R K.

(i11) B =JRIA SRUHMER BN A AL ) 5 40
T

(c)  AEFFEMLLA R ETT 2SR T A
T 2020 £ 12 A 31 H, AEERFFEIERFEN A RMETT RN/ (2019 4 12 A 31
H: [[).

() AL ROMMETEN TR
ANCAZ SO BT B AR R B 7 A 4 f5 A A G IR A < T, KT 5 2 e

PrEAZEIR N

(2) BrRASOESS, #BET TR H AL G0 7 B 1 A 2T

-
&
e
H
N
=



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

§8 BEAGWE

8.1 FIREE T =HEHEN
GApa: NRmox
FFe T H el S R PE
Eel (%)
1 | B 526, 549. 39 0. 26
Hodpe SR 526, 549. 39 0. 26
2 | R 188, 231, 597. 50 93. 03
3 | Ml st 439, 956. 00, 0.22
Hrp: fiigz 439, 956. 00| 0.22
e HFIESE - -
Dit Aty driy - -
ST SR - -
SEN IR Rl - -
o W R0 1 SN IR A i 1 - -
BT ARG H /AT A1 12, 049, 670. 50 5. 96
A & 1 B8 1, 089, 055. 59 0. 54
&t 202, 336, 828. 98 100. 00
8.2 HIREAT WA KB ERBHE
8.2.1 MEBIRIBIT WA RNRABRERTLHE
SHpAL: NRMoT
4G 1725 A E i B4 TP IE ) (%)
A PR MRS B - -
B R - -
C [fli&k 297, 167. 39 0.15
b CIVANIE AN /S WS e Y 1K 14, 486. 00 0,01
A4
E [k 4, 158. 00| 0.00
F ek AR 21, 681. 00 0.01
G [RiBEH. SMmirEL 4, 902. 00| 0. 00
H |[fE1EFEmolk - -
= - - N
. Eﬁﬁh\ﬁﬁﬁﬁﬁﬁﬁm% 150, 510. 00 0. 08
T [GEml 5, 263. 00 0. 00
K |ihr=lk 11, 012. 00 0.01
L R BEAAE 45 AR 25k 4, 260. 00| 0. 00
M B SRR IR S5 - -
N | KR PREERI A LA H - -
#0659 ni 477 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

RS  ABFEEAI AR R 25 - _

A - -

PR TAE - -

A B REGRR 2, 568. 00 0. 00

wn| == |lo|T o

e 10, 542. 00 0.01

&1t 526, 549. 39 0.26

8.2.2 MEMRIZMU S RMBRERERERRAE
T ARG AN WA KA W HE O B 0t 1 5
8.3 HiKEA AW E SEER =B E LK/ MRS BER T HA
SHpAL: NRMoT

R | I | REeR | HE O AR SR
Eefs (%)
1 1688002 BAlfgy 1940 104, 340. 00 0. 05
2 [688099 iR |1, 000 78, 730. 00 0. 04
3 688088  [MLEKEHL |1, 000 69, 920. 00 0.03
4 1688321  |WotsAEY |1, 000 37, 010. 00 0. 02
5 1000581  |@FEA |1, 300 30, 147. 00 0. 02
6 605179 | —MgfrE 939 16, 582. 74 0.01
7 1000547  [RAKRE 600 16, 500. 00 0.01
8 1000009 HEEZ |1, 400 10, 542. 00 0.01
9 1000543 fERers /1 (2,300 9, 614. 00 0. 00
10 |000021 REHE 500 9, 505. 00 0. 00
11 (000039  [h4E4&£R 600 8, 994. 00 0. 00
12 (605277  [HriFEET |507 8, 593. 65 0. 00
13 (000488  |[Emy4RL |1, 300 8, 346. 00 0. 00
14 (000501  [sBEEHA {700 8, 155. 00 0. 00
15 1000513  [WNEREEH]  [200 8, 100. 00 0. 00
16 (000050  PRAZLA - |500 7, 370. 00 0. 00
17 000400  [FF4kHA [500 7, 230. 00 0.00
18 |000060  |Hh<U&Ed |1, 300 6, 266. 00 0. 00
19 [000553  |%iEFE A |700 5, 474. 00 0. 00
20 1000012  |B BXA  [700 5, 166. 00 0. 00
21 000089  [KYIMLYE  [600 4,902. 00 0. 00
221000027  [RYIGEIE (800 4, 872.00 0. 00
23 1000301 |7 [500 4, 740. 00 0. 00
24 1000028  |EZ5—% (100 4, 580. 00 0. 00
25 1000401 HRKJe 300 4, 245. 00 0. 00

60 T 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

26 |000090 RAEEEHR 700 4, 158. 00 0. 00
27 (000537  ITFERE 600 3, 762. 00 0.00
28 1000078  PEEEAEH 900 3, 609. 00 0. 00
29 1000402 4wt 500 3, 225. 00 0. 00
30 1000031 |KHiIm 700 3, 080. 00 0. 00
31 (000528 |0 T 400 2, 944. 00 0. 00
321000564  |BEEHREE |1, 100 2, 849. 00 0. 00
33 1000061 | 75 4 [400 2, 820. 00 0. 00
34 (000563 BeEE A |700 2, 639. 00 0.00
35 (000046  ziEfERE (800 2, 624. 00 0. 00
36 1000156 LB 300 2, 568. 00 0. 00
37 000008 |#MIEEE |1, 000 2, 540. 00 0. 00
38 1000062  [IRIYI4ESR 200 2, 488. 00 0. 00
39 000519  |hELF (200 2, 004. 00 0. 00
40 000158 WLk Bg 300 1, 860. 00 0. 00
41 1000415 BT 600 1, 440. 00 0. 00
42 1000559 JiFEE 200 1,070.00 0. 00
43 1000540  |FFR&fh (300 945. 00 0. 00

8.4 MEMARERRASHEARRE)
8.4.1 R+ TN & HIHIE S F ™ HFH 2%BHET 20 4 KRR
SRURAL: NIRRT

o | mERE | REAK HIMEH TS ﬁtﬁﬁ%’ff o
1 600529 AR 23 213, 367. 00 0. 05
2 1601799 BT 201, 464. 00 0. 04
3 1600739 U)W 188, 786. 00 0. 04
4 1600079 NAREZ 173, 858. 00 0. 04
5 1601128 AT 168, 630. 00 0. 04
6 1601233 AR B 7 159, 140. 00 0.03
7 1600201 A=Wy 156, 563. 00 0. 03
8 1603517 LR EL i 156, 074. 00 0.03
9 1601099 KPHf 148, 455. 00 0.03
10 600143 & RFHE 145, 457. 00 0.03
11 600161 KIEHEW) 143, 141. 00 0.03
12 600728 R 132, 230. 00 0.03
13 1603858 KM 2 130, 164. 00 0.03

61 m 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

14 1600704 L/ EN 129, 038. 00 0. 03
15 (603338 IRAN ) 128, 069. 00 0. 03
16 603882 S 124, 781. 00 0.03
17 1600298 2 PR B] 124, 515. 00 0.03
18 1600153 R A 117, 774. 00 0.03
19 600535 Kt 116, 116. 00 0.03
20 600521 g2yl 111, 821. 00 0. 02

VE: AFHIEMRA S
8.4.2 RT3 SAGE WIS B FE 2%EET 20 & KIBREHA

SRURAL: NIRRT

B | mEAE | ek AR o Sﬁﬁﬁfif@
1 1600739 LT RCR 754, 126. 00 0.16
2 1600298 2 PR B] 617, 566. 00 0.13
3 1600201 APy 610, 324. 20 0.13
4 600079 NAREE 2 602, 773. 00 0.13
5 1600143 G RFHY 575, 044. 00 0. 12
6  |600529 AR 23 568, 931. 03 0.12
7 1600426 e E T 521, 444. 00 0.11
8 1600161 RIAEAW) 517, 276. 48 0.11
9  [600521 gl 509, 340. 20 0.11
10 |601799 BT A 500, 282. 00 0.11
11 |603517 LR A 496, 666. 00 0.11
12 (601099 K 455, 799. 00 0.10
13 |600859 TIFFH 429, 452. 52 0. 09
14 1601128 i ERAT 406, 380. 00 0. 09
15 |603659 BEARK 390, 788. 00 0.08
16 (600415 ZINTE il I 373, 630. 00 0.08
17 |600885 TR AR 373, 337. 00 0.08
18  |600155 HBIPH % 362, 187. 00 0.08
19 |600801 HEHK e 359, 734. 60 0.08
20 1600699 B 358, 216. 00 0.08

W ANFEREAKRAZ S A .
8.4.3 ENJRZE R BAS BB E H IR ZE BN S BT
A ARt

| AR HA OR2) B

17,011, 242. 34 |

b

\,
3
=



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

| SRHBEION (B B | 65, 538, 351. 42

E: ANBEMRZ ST .
8.5 WIRILFIr MM KRB RAS
SHRLL: ARTIT

e fie 75 i A A R BB L] (%)
1 K fii 77 439, 956. 00 0.22
2 JAT AR - -
3 SR 5o - -
Hrp: BURMESRhfi - -
4 ik fii F5 - -
5 Al R B 55 - -
6 SRR - -
7 Al (AT AE #fi) - -
8 [ERIZ - -
9 HoA - -
10 | &t 439, 956. 00 0.22

8.6 AR A FMME o He S F 7= E BB K INEE R I R T4 (2 43 A 4
SRURAL: NIRRT

e
FE | BRI | AR | HE G A tm G
1 019627 20 [Ef5z 01 4, 400 439, 956. 00 0.22

8.7 HIRIZ A RUHE GBS T #E LB /M HEF BT B SCRAESF B A 40
TE: ARG AR I IR RS A 5 SCFFIETR
8.8 I EHIRE A AANME HEES R 1#E LB R/ HEFRAT LA St R B 4
: AREARMEWIRRFFA RS-
8.9 HIRIZA RMHE HEE 13 E LB M HER B BT L 2 BUE SR B 20
T ARG AR AR RS BGIE
8.10 IR A RME S EE R #EHEI XM EFR AT 2Z2ERE HA
SRS AR T

7 g B
FFe BE&arr | EE&KM | BT =ELUN A FE HHE LA
%)
1 ETF500 R oA | AN | 188, 231, 597. 50 94. 03
T Heg g
AR
%63 477 0T



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

8.11 R FAR AT L4 T IR T H 3L 5 1 1 1 9

8.11.1 REMR AT SHF RIS RIS 28140

e AT GARIRE WIARRFA AR

8.11.2 AFEEGH BRI R IR EBUR

T ARFEGARRE WIAR KRR A5t

8.12 AR AF S I B FUH 3L 5 B Ui B

8.12.1 AHEF I HBOR

e AFESEARIRE WA RS EH 18

8.12.2 M E MR AT &R Bt 1 H FUH SR G045 23 99 40

e AEESARRE WIAR RS EH 18

8.12.3 AHE M BB FILH

e AFESEARRE WA RS E 18

8.13 W HH AWM EME

8.13.1 AL B BT T B UEH M RAT R4 12 2 H 2 DL AL T (15 L K 4 BE
i A 2R e B AR SR B AT+ AR I RAT EAR A B IR E R T ISR A Y, W

B FEAR S g ] AT — A Z B A TFE DT TS T .

8.13.2 BE&H R MAT 42 R A8 HE S G F P E 1 & % R 5= B 5L Ui
B S HFREE AT AT T4 ISR, A 45008 Tl H B R E A% 18 RS e AN B T

8.13.3 BRI A4 TR B =1 B
Bfr: ARt
Fe B4 G50
1 | fAHIRIES: 145, 852. 76
2 | MRS 53, 712. 38
3 | MIBER) -
4 | RUEFE 11, 043. 95
5 | MYHIEK 878, 158. 50
6 | HALSGK -
7| FERETRH -
8 | HAth 288. 00
9 | &if 1, 089, 055. 59

64 T FT77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

8.13.4 JARFFH I AL T B 0 B T e e 3 W 4

T AIEEAR T WIRARFFA TG

8.13.5 JR AT 144 B R A AETIE 2 BR 15 L Y 1 B
T AT GAR T WIARFEA AT 2 B SR R A AR 32 R

3 65 U 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

§9 EEMFRFAENMEE
9.1 HREEHIRHE NP BEFFE NG

TraAL: fy

N RPN 1]
wag | TN | e HU B & AR
il ';f REWE | | HREEE | £ 4 4
X % g\ ' ™ G %\ P
’ 1 e AL
M | 15,421 | 12,612.80 | 1,514, 566. 28 0.78% | 192,987, 355.61 | 99.22%
itk
500ETF
Bz A
HBFRM | 14,333 5,091. 52 0.00 0. 00% 72,976, 708. 39 | 100. 00%
it HHIE
500ETF
Btz C
4t 29, 152 9,175.31 | 1,514, 566. 28 0.57% | 265,964, 064.00 | 99. 43%

TE: P RHEEN/ D NBRE T A OE S BBl TR, xR gk, BB
GE TS CRIYIAR I &40 4

K& BB AL &L BB BER T R R e

ISE D

9.2 HIRESEEANWMLARFEEESHFER

5 H ) FEAT LSS (B 5§§;%@
HEZR A it 25, 487. 90 0.0131%
HHIE
500ETF F
BA
REBEHAFAEMLAR | BTN 57.57 0. 0001%
R A S HHHIE
500ETF B¢
B C
o 25, 545. 47 0. 0096%

9.3 HIRESEEARMA BFEEFBAE B BX A HFR

i H 13 B2 ) HAEESHERERHEXE Cif)
‘ TR E 0
RATR L W |
T T 500ETF B4 A
BB FCEL 15T N » o
AT 4 e B ik 0
I 500ETF 1 C

66 U 77 W




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

&t "
TR 0
500ETF B A
RS ESBHEEAI [ pmmdir 0
IS 500ETF BE4% C 0
ot

-
9
=
H
N
=




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

§ 10 FFBAZE S HRS)

BAT:
FiH R M H IR TR M H IR
* 500ETF EX4%: A 500ETF B C

HEHFEAME (201545 H 13 H) #4

1AL

661, 930, 408. 74

AR T AT < AL A

308, 996, 748. 25

486, 303, 888. 26

AR 75 1 <5 L FR W47

179, 155, 398. 64

304, 522, 048. 87

TR« A A ST < A B 47 450

293, 650, 225. 00

717, 849, 228. 74

AT WSRO E B LA

”7”iéi\§” )

AR ST AR e < A7y BT

194, 501, 921. 89

72,976, 708. 39

b

=

pis
-
N
=




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

§ 11 EXEMHER
11.1 EE&HHRFE ARS R

AR AR AT S AR A K2

11.2 EEEHEAN, E&HREANENESHEMIRERATEES)

FGE AR ERANFAZD):
2020 4% 2 F 10 H, SA R EFLAMMER 2 200 AT A 7 LS 2.

2020 4 12 H 9 H, Awlik2d AR EEMEAF RS, EMAE A AL R RH,
2020 % 12 A 14 H, @nrlERfEmE e B EA R BRGERE, B EA T

NEEFEEE.
ERNFEG CHARE F R W

REIE NN ENESIE I LERNELT).

11.3 BRESEEAN. BE&W™. E&HELFHIFR

AARE I REGE PN M e RE SRR,

11.4 RSB B RIEHI R

T 7 $00 PAY 2 B B SRS R R

11.5 NESHATH IR THIESAE L

5 I 2 R S L T 2 TSR S5 i e AN A S B N SOAT 45 R KB PR 2 1T
S CRpREIE SO KR 60, 000. 00 ST AR T, ZHFSFTCRARERM 1 6 FHH T
55 -

11.6 BEEA. {£EARERREBEANRZEERLTEFHENR

2020 5 3 H, AR W] EIHIE R R A ARG BOETE I g . 2~ F] R EEEAL, LRI
S8 I St O RE RS i, VA SRR . 2020 4 4 H AR 56 BURE LS T B 1) LA PR AS
R

11.7 ZEHHESR AR 5 B ITHA R ER

11.7.1 Z2EH AR A F 3 5 Bu T BRI RS 5
e NRmoo

B R A

y 5 R :
CEL N U i LG |

G B micewl |mesmmt|  me | L ooone) &

RAGIESF 1 47, 325, 018. 31 58. 53% 44,075. 04 58. 78% -

069 W 77 W



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

I & Ik 1 15, 184,994. 74|  18.78% 13, 838. 26 18. 45% -
77
IEESNE 1 12,239, 088.04[  15. 14% 11, 398. 59 15. 20% -
HKIES 2 3, 504, 297. 55 4. 33% 3,263.73 4. 35% -
E A % 1 2,019, 118. 21 2. 50% 1, 880. 57 2.51% -
RITUESF 2 297, 351. 00 0. 37% 270. 99 0. 36% -
KIIES 1 281, 935. 40 0. 35% 256. 96 0. 34% -
T IRUESF 1 - - - - -
[E #HES 1 - - - - -
IS 1 - - - - -
EENE 1 - - - - -
[E B E S 2 - - - - -
EEUES 2 - - - - -
E GRS 1 - - - - -
HREIES: 2 - - - - -
AT 1 - - - - -
AT 1 - - - - -

HeRESR 1 - - - - -

ERIER | 2 - - - - -

HFEIETF 1 - - - - -
RAEUFS 1 - - - - -
HIAIE 2 - - - - -
H 5 5 1 - - - - -
FI RS 1 - - - - -
VOB IES: 1 - - - - -
Vi [F) 15 1 - - - - -
[ifaaniess 1 - - - - -
WHIAIEJ5 1 - - - - -
ol iES 2 - - - - -

HRIESR 1 - - - - -

WEES | L - - - - -

Wi ISR

SR VAL|

HRIUESF

R

w A} ) [\] )
|
|
|
|
|

HEIESR

-
3
e
H
N
=




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

HR 3 - - - _ -
Btk AR 1 - - - _ -
VAR 5 2 - - - - -
J7 IEES 3 - - - - -
RRAES 2 - - - - -
KATUES 4 - - - - -
RS 1 - - - - -
RIS 1 - - - - -
ZAFIESF 3 - - - _ -
b5t 1 - - - - -

e 1L EFAENES: KRR E MU AR

D RWetEE, [FERI.

2) MR REF, QEAT NG, Bl — R HOK AT J9Ti 32 24 8 BRI AR .

3) WHEREBIMIE. ™4, HE@ENWNIEnE, JratieAteizffmErRErZR.

4) BRRes @ . Zamiminactt, L5 Bty & RBEE ST IER S NHE, Jf
AE vk PR At 115 SR 55 o

5) WS TR, A7 EE IR SNV A& TR LN B, SR @ Axtiton iR i
ey ATAE L WImEr . BRI T S K U5 B IRSS, I REARYE 2 R B e
R, ROECL B R .

2 EPFAHEIETR LEANIEF L E NIRRT 2 e RS DL B e T B R R e i 4 g
HURI IR . B & BN 5 B £ IR 4 E WU 21T 52 5y oG AL P SCRIIE SR AT 50 55 B
3. EIRA 5 BIn I A ARG WAL .

11.7.2 EEMH AR A R R 5 B uit T HAESR B % K18
SEsAL, NRMIt

B 55 [FIEAE 5 BUIER 5 e
243
s 5 243 "
BRI 4 s | WiE e
i AT R | a g im S| LR | RZEH s
e pil B | A - FAE S
B E i (1 Bt £51]
1l
ZAGIFE | 39,832.40 | 7.62% - - - - 308, 073, 607. 92| 76. 10%
75
4 | 16,577.03 | 3. 17% - - - - - -
BHiF%

-
=~
e
H
N
=



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

fHZIE | 2,871.00 0. 55% - - - - 10, 182, 404. 70| 2. 52%
7

e KAk - - - - - - 70, 333, 626. 39| 17.37%
75

EZeH |463,772. 16| 88.67% - - - - 16, 223, 350. 30| 4.01%

P

B2

FORE | - - - -1 - - - -
%

KaiE | - - - - - - - -
B

PRI - - - -1 - - - -
%

EAGE | - - - - - - - -
%

EE | - - - - - - - -
%

EaiE | - - - - - - - -
%

EGE | - - - - - - - -
%

HEE| - - - - - - - -
%

ECE | - - - = - - - -
%

e - - | - - - - -
7

EONE | - - 1 - - - - -

%

PE | - - - - - - - -
%

-
N
=
H
N
=




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

P HBE
77

VUK [R]

f

P E
s

I IE
7

PeVAE
7

HYTIE
7

THFIE
7

TR IIE
7

hER
]

HZRIE
7

e
#

FIE
%

HER [
b

AR
IEZF

PHBR
T E

J7 1EAE
7

IRRAE
7

KAITE
7

I 3 AIE
7

FEIE
7

EIFIE
%

By
1

b

b=l
H

p=i




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

11.8 FHAMEREHF
75 YA S 1 P iR 7 = 5 iR H A
I | HERMmESEHARAR T | ERESHUER TN 2020 £ 12 A 31 H
Z N AE ARAT I A A PR 2 =] H }R] 3
T € A 8 BB B T AR 2 AR AR
AT
2 | HBRMEHESEHEAERAF LT U M 2 R0 i TN 2020 £ 12 A 31 H
R EB Ay H 4 S B TR ARAT WA 32
TR IR A
3| EMEESEHARAR KT | IFRSHERTIR 2020 £ 12 H 31 H
Kb db R A I SR EE R A A A 32
IR RSN S A
4 | ERMEESEHARAR KT | IFRSHER IR 2020 4£ 12 H 30 H
R FE 4 2 0 SR N AR AT B A BR A 32
AT TR BEI NS
5 |HEMEESEHARARRT | IFRSHEHRTIRM 2020 4F 12 H 24 H
TR LS 0T e AT B A R A 32
AT R BEI NS
6 | EERMIEESEHEARAR KT | IERSMEmRTIA 2020 4F 12 H 18 H
KILRW EREEHE KB f XA i
BRA R RN B S RS EA R
N F SRR HE A OO 5 A
T | EEMEESEHARAF KT | uERSHER TR 2020 4F 12 H 15 H
HEGEREERENAS XA i
8 | ERMEESEHAMRAF KT | UERSHEHRTIA 2020 4 11 H 20 H
T 3 43 ik 4 45 W Y B B A7 4E XA i
SEAEFE A NABAT B 4 & R R FE
A
9 | HEERMEESEHARAR KT | UFRSHERTIR 2020 4£ 9 H 30 H
TR T B S I AR AT It }R] 35
AR = T il 6 2
BRI A
10 | BRMEESERARAART | EESHEHRTIF 2020 £ 9 A 28 H
TR S N4 R AT B A BR A 32
AR T BE T & R
N
11| BRMEESEEARAART | ERSHERTIR 2020 4 8 A 26 H
TF JE 50 4 H8 K 7 I 4 Y [ 2 A 32
BARBEVE AN A TS
12 | BRMEESERARAART | EESHERTIR 2020 £ 7 A 27 H
RS IRELS dir) # }R] 3
74 07T W




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

\3

o ELAT IR 70 9 2 1R 0 0 1
P =y
=

VN

13 | HERMEBESEHARARRT | ERSHEHRTIH 2020 £ 7 7 13 H
FEWE R B I S B A uEAF R AE ]R3
HARNE P R BidZ @ prE A
FRIAS

14 | BRMEHESERARAFRT | EESHEHRTIF 202047 H 2 H
TR 3 4 2 o ARAT I A TR A 32
AT REMEEI NG

15 | BRMEESERARAFRT | EESHEHRTIF 2020 £ 4 H 21 H
ETFREESIMETLS dbr) # A 3
P A PR A A AR B IR B
A

16 | ERMEHESEHEARAR KT | ERSPERTIM 20204 H 7 H
ERH DRSS LRSS A 32
HEARA R RENEFNHA
H
=

17 | EREHBESEHEARAR KT | ERSPERTIM 20204 H 1 H
TR B H S BN AR A 32
I A R 7] B R EE S A
H
=

18 | R ESEHAR AR KT | USSR TIA 202044 H 1 H
JifE R 3 4 A A 5 TR A A XA i
PR IS A

19 | ERWEESEHARAF KT | USSR TIA 2020 £ 3 H 18 H
TR 3 4 2 b [ [ B B A PR XA i
O ) U AR BAE B H A

20 | HERMEESEHARAF LT | uERESHUERTIA 202043 H 9 H
VARSI T B4 e fIK R 20, IR XA i
T ] 473 R S AT A 0 0 ) A

21 | HERMEESEHARAF LT | iERESHEHR T 2020 £ 2 H 14 H
RE TN AT A XA 3

22 | ERMEmESEHAMRAF LT | iR SHUEwR T 2020 41 H 30 H
EEHE T 54 2020 AR R T H XA 3
) S [ 25 A8 5 M 5% 35 B A8 U %2
e NN /N

23 | ERMEmESEHAMRAF LT | IR SHUEwR T 2020 1 H 23 H
TR 0 o JE 4 S 0 AR IR S B }R] 3
HIRA = R METEIN A

24 | RN ESEHEAMRAF LT | iR SHUEwR T 20201 H9H
TR IR 4 S N 5 S e A B A 32
HIRA = R METEIN A

¥ 75 51 477 W




HEFEHMFR TIE S00ETF B33 2020 FAEFF R

§ 12 MR RE SR M ERER
12.1 REPNBE—BREFRFAE SR RGBT 20%51F 0L

#r " e s ETE
% 325 1P AT e A '
" R4
I O - ol el I o S sl
jij g | THERERE SRS ST e B W W |
il
¥ 1 1 20200101-20200713; 184, 569, 952. 01 | 0. 00 | 184, 569, 952.01 | 0. 00 | 0.
VA

2 |1 20200114-20200228;20200306;20200609-20200610; | 147, 655, 961.61 | 0. 00 | 147, 655, 961.61 | 0. 00 | O.
/]\ _ _ _ _ _ _
A

77 R R

RIEEEGIRE WNA B FA SO AL 200015 % . SR IX S 8RR LB R F L], AT R S8
[, TSRS RS, T REXTHE G = A A T sem s (1) % W 7SR NE [ 18 3 5 [l IR o 44 A 0
B R] e L [m] FR IR I S0 EE L SEZE ST BRI Bl 1 AR . (2) e idHE RIS AN R & HHAN T
RHRE ] ] GE LI 18] N EAT B3 AR B, OREX 3  BE HE ™ AR ARSI, (RIS A B A AR K RE (] 9% AN < B 7
S Oy BUHEOR B AR & TN L, XA R] e il S B AHME BRI . (3) JEe e ut H AR 2 1K
PR B E KURE (] 5 AT e Bk e AR/, SRR T R B BHARAT 1B 5107 . A2 5 P i I 28 2 I XE R 16 9, AT A
S AT HARATAE € AT E M. (4) FEEHFRITERTZ IR QA BE# ARUEE [ n] e T 0 6 587 A
N ARG AT S A, S RIRIE R & 5 2 e & R 22 ETR 5T RS . A B B R E V)R
BT, TR A A X i e AT SR R BE RSN, (RIS R 58 3 S sl PR XU ML, e K PR A PR 37 ik e A 5 A
R

12.2 MR E PSR EMEEG R
VK.

-
>
e
H
N
=



HEFEHMFR TIE S00ETF B33 2020 FAEFF R

§13 £EXMHHF

13.1 £ECHFHEZR

1\

2\

3\

4\

5\

6\

H IR 2 HEAE AR 2 AR B T AIE 500 28 5 ROFTRGEIE BOIESF BB 3k S Mk AL e 5 A 1 S0 f
(HEZEMAH IR 500 22 5 PGSR BOIE 77 1% B e kA & R & 5 [A])

(HeZ A IR 500 22 5 BT TR BOIE SR #5158 2k R 1 S U W1 45)

(HEZEAAH IR 500 22 5 BT FRGAAR BOIE 5 #5 B8 2 e DR & 308 S0
BN ST BAS LT B

e il 500 A2 5 BT HGHRAGIE R B S G Ik 1 A

13.2 T304
T AR HTIX ARG 1199 FHIEKTE O 1 5 17 )2
FEE NEPT
13.3 HH T
RBEETAEE LI ) e B A (], ] A SRS Eft.
FRBEN ARG WA RE R, FEESE N ERMmESEHARAR.

=PRSS 400-888-0001 (FKig2y) 021-3878 4638

] Mk www. huatai—pb. com

ERMIHESEHARAF
2021 43 A 31 H

-
N
=
H
N
=



