E E i 500 FeE B ALE SRR E S (LOF)
ZO0—NEE A TERE

2019 4 12 A 31 H

EEEHN:. EERESEHARAA
HEELEN:  PEAVEITRD A RAF
EEHHBE: 20204E 01 H 17 H



§1  EERFR

L 4 A PR ) 105 S o B S DR AR T P 8B RN AR AE R AR
R PR B ORI, IR Y A I B S L AR TN e B AR AR AN S
,ﬁ‘“?
FEEFEE NP E AR RAT R A R A A IRE A LSS A FRE, T 2020 4 1
A 156 HER T ARG PRI S48 BERIA A G REENE, RIES
A B CE . R SRR = RIR .

B B R A mI AR S DLCSEAE L B R 5 1 S 0 A B RS FH 2 4 TR
7=, EARIER S — e A

SIS SH AR ARKEIN. G R, REEEE R E R

TSN -2 ] 52 AN 4 PR 4 S5 0 B A

AR 5 BERERE T

AR EHAE 2019 47 10 H 1 HiEZ® 2019 4F 12 H 31 Hik.

o
\:IHU
m

0




§2 H&EEHMR
AL & EHE 500 FE ¥ 58 (LOF)
% N TR & [F 500
AL 161017
e i 28 2 AhS: 161017
2 AN T2 5 1B 161021
FHE BT LT
FHEAFAENH 20114 10 A 12 H

WA IR G U CRAL: 7))

3,460, 588, 929. 82

Bt H s

ANHe NI R R B FR RO, ETIR
XHAIE 500 45 BT A RER BRI S A
., BeEA REAT RIR A A
AT XRER], 4 sl e
PRAR B, WOREEE B IR
LAECLIEE

AL “RBUERTONE. EatER
TEOuHE 7, R B A AR TR RN A

BSERAS RN, SRS A
BRI A ] bR S
AT SV G E B JE ME =95% X FRIE 500

IS H s MRS %+ 16(JE RIS %, R I
B ).
KSR R,
FR S BN B B S %

R 25 R BV SR, LRI s i T
RO S . (RIS 5% T 0t
4.

FNESTN SRR EAARAT

=TIy e R VAR T T 0 T A 7

§3 EEMFEHNEESHERI

3.1 FEWMEHER

fi:  NRTH7T

H

T EW 55 bR

AR (2019 4F 10 H 01 H-2019
F£12 A 31 H)

L A L SEaii

119, 721, 413. 83

2. A HAF]E

383, 871, 963. 84




3. BT ¥13 <y A A A

0.1134

4. AL

BV

5, 896, 351, 460. 47

5. IR S AHE

1.704

T B W EHR bR AR AN 5 2 & A T (Bldn, IFE
<5 (0 FR R ] B L B AR, TH N B A SER I KT EAR T A A
A LB R AR 2 A AL N« BBl . HARIN ONE 2 e a2 3h
e ) FHERAROC BRI AR A, ASAAIE A Cse B e i AR 2 fe (e A

ZYS aik -

3.2 EEHERIN

3.2.1 AR EYESHBHENE KR KIS RIS R AR Yo 2 )

gy | TPEIRE TSR S

BB 2D bz | HdElaE | HlREEERR | O | @-0@
@ G HiE=0)

W E=AA 6. 90% 0. 90% 6. 55% 0.88%|  0.35% |  0.02%

W EE=AHIE 20194410 H 1 H—20194F 12 A 31 H.

322 HESARAEMURES RTHBUMEN KRR LS RS R
H A las AR B I HB




Zol, UUR

225, 00%
200, 00%
175, 00%
150, 00X
125. 00%

100, 00%

75. 00% gl
50. 00% ﬂAw '-/‘/ W’N\'\ ﬂ% N,
W’

0, 008 ¥ - A el R B . e A T M e

25, 00%

-25. 00%

5028?1 10-12 2013-10-12 2015-10-12 2017-10-12 2019-10-12
[~ SETE5001680ER (LOF) — HRAR|

1. #RiEHB N 2019412 A 31 H.
2. AFEET 2011 £ 10 A 12 HEloL, @ e MH, M 2011410 A 12 HilZ
£ 201244 H 11 H, BG4 RN SR~ E LT EREEERZE,

§4 BEARE

41 HELH (HESELH/NAH) @i

AR NG
4 HA55 HIPR
ERHE | BEH

UEZE M

T4 ke

i1, H 2010 4F 2 H&
2014 4E 4 AT E EIH 4
A PR 2~ =) mIT 0L

2014 4F 4 H % 2014 4F 11
HAT & B ik 20 7 45 Hi
SR AL R RS EE
VR 300 Y sEIE SR BT AL
4. & EPHIE 500 fEEY
o A IE 73 4% % 5 4 (LOF)
HE2BBEL, 2014 4F 11

%
2o
R

Vika 2014-11-19 - 10




HEALS B kLR 45 2L
Wor MUF SRR R EE . B
F Y 300 H8 0 25 3 %
R4, RUFgEiess 5 BT
J T HOIE I3 5 7 2 4 N
B E FIE 500 F5 s om A
UEF3 #% % 3 4 (LOF) & 4
23, 2015 4F 5 A % 2019
E 11 AL E B AR e 2L
SRR TR RS EE
HHIE TR UESR A 7 38 500
PAUEFF I T4 I E E
WEERAT 48 200 PE 2 4% BF
H4E(ET 201945 H 10
H A% 51 4 & B Rk AT 18
BRI A4 ) A
ST, 2015 4F 10 (T
& B _FUEZgRTR AL 5 BT
AV R QT S P A S o 5
FEMILELT, 2017 4F
6 H% 20184F 12 AL E H
PG IR ERBIRA R
ERIEHFRERERERES
¥, 2017 £ 7 AEFEE
B K B RS R R A Y
R B A4 (LOF) 34
£, 2018 /£ 5 HilB(EHE
& HHIE 1000 45 H s sm AYIE
KR4 (LOF) 44
FH, 2018 £ 7 AilAFE
KA E B RS R A 1
EHERREERESH,
2019 4 1 H T & E MSCI
W A B i e A o
MiFHHRAERERESR
H; e RS,
H A I 4 ML FE A

Bt
i
=
i

2011-10-12

N
Eg

e

At SGAREER PR BT
N PR Barra 2 W]
(MSCIBARRA) , BARRA JZ22
RIS DA 318 ey ST 7T 0
£ b 3R [l B 8% 9% 5 2 8 ]
(BarclaysGlobal

Investors) , KHHEE )




MR AN . WS
LI m A s 2009
6 HIMANE B EH
HIRAT, 2011 F 1 HE
2012 4F 5 AT BUFZRIRAC
Gy BT I X4 e 75 $5 5%
&, BE ISR
AT e BE 7 4% B 2
SHERXAsHSEH,
2009 4 12 AZSTEHE
PR 300 B BRIE SR T 2L
SHEZL, 2011 4 10
HZ AT E B HHE 500 f5
B4 o R R B0 A 4
(LOF) #4238, HATFI A
g, B EELS ML
Tk o

Bt
it

e
s

\:E
HE

e

2011-10-12

14

wit, AT L e
BHAH R AR L)
., 2006 & 7 HZE 2008
F12 AT E EEEEHE
PR 2N ) 4 b TR 8 B T
O, 2009 4 1 H £ 2011
F 5 AT EEESEEA
PR A ] oy 4% o 3 A
R, HEEL P, 2011
fE 5 H T E E R UELL R
P B oim FRUE R 4% B AL 4
H422T, 2011 4F 10 A
£ 5 EdHE 500 FE MR
AYAIE 5 #% 7% A 4 (LOF) 2
L%, 2015 £ 6 AFE
2017 4 12 AAFE EdHE
Tk 4.0 855 FuE 4%
BIREI ST, 2016 4
11 HEAEE B e+
TG B3 i R IE 5 5
4 (LOF) R&28, 2015
6 HE 2017 4F 11 A4E
& 1B AR B R FE o Ik
FIEE S, B EAPIESE
el & R G T
FHEFEZP, 2017 & 3
H AT & B AR R AR 3




Fa Bty o AYE R R 4
(LOF) R4&2£#, 2017
4 H AR E B IR S
i) 3 T8 H5 3 5 YR 2 R R
H 4 (LOF) 4427, 2018
5 AT E B IEE
ARG 398 5 B R 5 8 % 3
4. B EPIE 1000 FE%H
R ANIEIF R T4 (LOF)
He2H, 20184 7 Hid
115 B RS = A
REMIEFR R EERE S
23, 2018 4 12 ARTEE
& MSCT A [ A Ji% [ Fr i 45
B om B E I 5 0 Ak 4 0
&M, HTEABEE
LS, B RS Mk
g

T

I AR SRR 2 W) o w2 RHSAE E T, B4 H O IRAE 22 =)

RIS H ) B e ARIR QDY & & AR H .
2+ UEZF ML SGEMAT I Proy EZRA MO N S B RE BEIMED HIAH R AE -

4.2

&
Tt

WG N A RSB R T 5 o
ARG ], & B AT IR mAE O E B IR 500 $5 50 9 ALIE TR SR A
(LOF) MIEBE N il (R ARG EIE R R eik) « (FRAR

HAENESREY « CEBEHUE 500 faBO8 AL TR S (LOF) JE4&1H)

PRI EA RIFEEAIIUE . AE WSS BhiS 5T R U8 BT 32 Y 2
57, DURSRTRES D A7 BB B8 MRS« 70 DRk < 587 1) 22 4 T ORI 4 B K Y]
FaEl e N A bR, EEREHERTEA RIENEEEEFTRLE .

4.3

NS RN

4.3.1 AP GH ERPATHENR

A GBI RIEIESR, 4G SLhriEo, HlE T AR (T2 5

EHEIPEY , SHEFH M — L B 558 B R 74T B sk
B 5 AT WS SE BRSBTS AR Frh . HRE
fili BRI B ERIRE . BRARR B OR S AL G 2 A FSEE BRI ¥
B GHE, FHOREF &AL A BB SL BB R SRAL



HATES FEASE: 1. Y, @RI AR, X IRERTT A
W A SUVEHIWT BAIESR AP 2 BU AR DRI T AT 3 2. —4iiids, d@id = s
RGN TR IRPE . LN T RAZAUVE B, W BRI 38 50 T E R
BEAT B Bk .

Forh i AR A M B AR 3 5 77 0] it g, AT
B T35 G A (A SUEVEAE 25 . 1 K BB ALA IR H R I9I2E 5 51 B )
118, AEEFE R R LR, AT S TRARMN S, BEES R
G G RN RS 5 o PR T B ab b B . 20 Al — &S E A RA S,
S ) — AR A AR FH M [R5 5 S 1, ML A 5 R G0 R A R A%
a4, TRA PRI R4S .

5 VAl B S5 i A A48 2H A ) [ — 4 W A ) I A 58 B H I [ 17 22 5
IIAZE Gy ) BRI AT VP AL, DARAEIREIE S (1 Hy 3 H. 5 H) WA
NP G vl SE . 1. JEE AP 5 G il &8, 0 AT
VA2 5 B R AT NHAT A ORA, AHT B A SE . S AR PR,
HE AP RZRAES REM. BAER., FimA) [\ A= &8 LA R —3H 4
S HEARAGRZ DTN, BRI LHT N, R B R
RO N S BV RRE, R R BRI ENI . 20 FEAFIE
TR E LR S LI R AL T, HEBRK., MAHH AT
Ja, ERIRAE, AR T.

AR HAP A A HE T B AR I S A ] AR DS AP AE Gy, RIS R A
SR 5 il FE A o
4.3.2 RHEZHITRETUHA

AR BAP R RIS H AT N -

KA ) S G G AE AL 5 BT AFE SN T H R 9128 5 i3 il 5 T, 4
BN AL A S AR A2, R AR a1 B e vk A 5 2,
P 18 Kk [F] H [ [ 52 Zy i AE B/ 1) B 228 oy sl i ik 95 24 H BAS & 5% B Ot o
4.4 REHAESHB R RRAZIES T

3PN, EBEE B BRI R B, S AR R . 10
Hotgie, JRAEREEE A AT SRS B i, (BT CPT &y, Wik KU



IR, S B BRI P s AR, T IR . 11 H,
T oRATRE S R MUF FZ, 3[R A2, LPR IR, BT H, d%m T
PR T BRI, (R B MSCT #E—25 1 A RN T It &,
b EREFSERERN, AREIRE. #EA 12 A, BT 11 AflEl PMT $df
B, SRR SRR RN, RHAT RS E IR, 12 Add),
FEAB B — W B G S BRI 2 R BT I T AT R B, (B3
BB KRB, T AR RIREE . SARE, 2019 4F 4 &
FE AESEHE Lk 4. 99%, 9K 300 L3k 7. 39%, SMEERAE ik 10. 48%, FFHIE 500
Ta# ik 6. 61%.

FEARAE I b, AR RF R IR A SR AT 48 28 s R XU B, RS R
A 7R %
45 MEHNEESHRNFER

AR, ARESBBUFEIG KRN 6.90%, RIS RS %N
6. 55%
4.6 MEMHNEEANEESIFHANBRE ST = HEMEBHRHA

ARG AR A TG 7 U A DT T

§5 BREAGWME

51 MEWKESHE-HEREN

55 i H SH () RS SRR R (%)
1| s 5, 538, 909, 148. 97 90. 45
Horp, e 5, 538, 909, 148. 97 90. 45

2| [l e Wi e 2 5% 1, 298, 100. 00 0. 02
Hrph. fiidk 1, 298, 100. 00 0. 02
A& e — —

3 | BB —

4 | ERATAE AR BT —

5 | RANIRAE G —

Horr: W IR R SRR

e

6 | HRITHEZMGE L TS 503, 428, 227. 98 8.

22

7 | HA B 80, 395, 871. 79 1.

31




6, 124, 031, 348. 74

100. 00

5.2 HEMIRBTWREBRERRAS

5.2.1 WEMRBEBEEATUARKFEAREREAS

e AT ARMME o) |HEETEEE S (%9
A | A MR H il 69, 185, 729. 48 1.17
B | KAk — —
C | gl 688, 267, 508. 64 11. 67
D I R BRI 7,584, 579. 00 0.13

A4
E | @50k 2,001. 00 0.00
F | fitkfEeEl 33, 781, 656. 48 0. 57
G | ZiHizH . SEMIEEL 12, 184, 967. 26 0.21
H | A MmEolk — —

£ A r 2 >
| i;%i4§$w\ ARG BHEARRS 49, 320, 255. 66 0. 84
J | &l 1,371, 345. 44 0. 02
K | pEir=l 534, 834. 30 0.01
L | FHGEAIRE S5 ARSI 3, 415, 864. 00 0. 06
M| BEEERF AR AR AR S5 13, 750, 066. 04 0.23
N | KF] FREEATA Lt i EE 9, 185, 096. 00 0.16
0 | BEERMRS . BEEAHADIR S — —
P | #HE 19, 269, 386. 64 0.33
Q | PAMt=TAE — —
R | 3t HRE ALK — —
S | & — —

&t 907, 853, 289. 94 15. 40

5.2.2 HEMRBHERHE XTI REFEARERRAS

e AT 5 ARMME o) |HEETEEHE G (%)
A RS AR R Dk —
B | KWk 120, 998, 711. 76 2.05
C | il 2, 590, 365, 901. 37 43.93
p | B B SRRBOKEFRBE o) oes 035,37 3. 08
Nk
E | @5k 748, 440. 00 0.01

10




F | #fERHEE 256, 383, 436. 25 4.35
G | iEisH . g FHEEOL 175, 855, 582. 44 2.98
H | A AE ol — —
| fk%ﬁ%?ﬁau\ ARG R AR RS 519, 222, 500. 24 g 81
J | &Rl 249, 134, 678. 68 4.23
K | =l 267,182, 073. 78 4.53
Lo | R GEAIR 55 55l 67, 334, 178. 16 1. 14
M| B AR AR S5 690, 744. 00 0.01
N | KF] BREEATA L EE 5, 535, 000. 00 0. 09
0 | ERIRS . B HAD RS — —
P | #HFH — —
Q | DAMMETAE 5, 270, 042. 00 0. 09
R | b B R 170, 486, 972. 18 2. 89
S | &5 20, 264, 562. 80 0. 34

it 4, 631, 055, 859. 03 78. 54

5.3 MEMRIEA RE GEE T = 3HE LB K/ EERF R R % B 40

5.3.1 MEHRBHEIRFE LA RHE G EE T 8 LB HEFF BT+ 48 B

Lokt e L]
75 | AR | B SRR | HE (D NRE O | HEESTEEEE RG] 0
1 | 002463 |y e R4 3,891,900 86, 439, 099. 00 1.47
2 | 601233 |A A 5,452,640 81, 735, 073. 60 1.39
3 | 002353 | ZASHE A 2,130,045 78, 726, 463. 20 1.34
4 | 300014 |[foe65EE 1,483,818/ 74, 428, 310. 88 1.26
5 | 600745 |[EIZERHY 796, 974| 73, 720, 095. 00 1.25
6 | 603517 |ZEMREN 1,561,669 72,539, 525. 05 1.23
7 | 000547 |fiRKEJE 6, 779, 300 69, 284, 446. 00 1.18
8 | 600026 |HimiERE 10, 702,900, 68, 284, 502. 00 1.16
9 | 002048 |TyREH 4,396, 873| 67,975, 656. 58 1.15
10 | 600325 |#&% B 8,562,200 67,042, 026. 00 1.14
5.3.2 MEHRBPBRBEEZRA RME GEET = HELH K/ BT 4 ik
ER B
o e namE o -
pelmeem pE e e g | S OB b s v o )

11




1 | 000157 | BEER} 8,152,900 54,461, 372. 00 0.92
2 | 603160 |V-THiRH% 258, 731| 53, 376, 205. 30 0.91
3 | 000425 |48 THLIK 9,714,000 53, 135, 580. 00 0. 90
4 | 000739 |zl 3,722,303 48,278, 269.91 0. 82
5 | 600720 | APl 2,940, 041] 36,897, 514. 55 0.63
54 WEHREHEFMMHIBNOBEFRELE
5 7 b ARMME o) i 3 4 B P 1 LA
(%)
1 X i 77 — —
2 JAT SR — —
3 LRI — —
Hrb: BURME SRl — —
4 b7 — —
5 i K R Y 5 — —
6 S — —
7 G2 QGIE ) 1, 298, 100. 00 0. 02
8 [A] M AF 5. — —
9 HoAth — —
10 it 1, 298, 100. 00 0. 02
55 MEARIRA RUHE G T = HE B KN ER AT o R 3 5 B 4
75| e g fii 77 % B (5K | AR E o) |H RS T EE ] (%)
1 | 128088 R e A5 8,913 891, 300. 00 0. 02
2 | 128089 22 K Aot 1,976/ 197, 600. 00 0. 00
3 | 110065 iR 1,680, 168, 000.00 0. 00
4 | 128084 KRR it 412 41, 200. 00 0. 00

5.6 MEMRILA RME SEET=EE AR NEFRIRT 4 B X RHES

B4

VE: A SRS AR R VP R
5.7 IREBIKIA RHE LA T I/ AT T4 B B B0

41

T ARG RRFFA R &R .
5.8 MG HRIEA RME 5 E S F = FE H A R/NHRFF HO AT 42 BUE B3 4
T ARGAWEHIARRFABGL.

5.9

MERIRASESBB B 5138 5 L v

5.9.1 HMEFIRAFEESTEKIBEE R R SMB2EHH

| ARH AR B FE o)

12




Jhe 1 S e A Il 3 () _

Je S A 2 Se (AR 3N (Or) -

W AR ARRE PR AR BRI,
5.9.2 AEESEHBIGH R EBUR

AEEWIER S EFMLAE, ASOFEERIE .
5.10 #WERAZE ST EFEYH R 5 FE A
5.10.1 AR E A SRR B BOR

AR A FRNLE, ARV E U

5.10.2 i & BIR A E: &4 3% A B 5 0 B op o AN 4 28 B A

NRMERSBBETE o) —

[ U SR A o) —

[ U B R A A e (B2 s o) -

T ARG AR WA R BB E G
5.10.3 A B FUH B BB A

AT G AR T HIAR R B G O

5.11 #REAESREME

5.11.1 HHAESRFERH+ 2 ISR MRT AR T WP EIMITLRE
WE, BRAERSHEHII—FEANZBIATETR. LNKER.

e I A B G B AT AR TR R AT ERRA PR E RIS R A,
FEAR S Gt H BT — S A 2B AJFE ST AT TS I .

e

5.11.2 HHEEREHI +BRERGHEHES &AM E S EREE.

AR AT P BT AR+ 44 ISR AT AR 2 R L e o G I SR I 2 b

ISR o

5.11.3 HAhZE =M B

55 btk S8 G

13



FHRES 1,082, 072. 23

JSZATIIE F5 175 B K -

Sz YT IBEA —

VL& IPSY 98, 345. 33

I AL ER A R 79, 215, 454. 23

FoAt N YSEEK -

9 —

HoAth -

O |0 [N | |Ol x| DN~

&1t 80, 395, 871. 79

5.11.4 HEHIRFFH KA TR BRI AT R85 A
T ARG A AR RS AT B 1 AT 4 i 77 o

5.11.5 &GRSR+ B R R A AETE S R 8 Ot 1 Ui B

5.11.5.1 HIRFMBEBHH AT+ L REPFFAERIE TR IF LU
VE: ARFEG A IR PR BUL T AT 14 B v AR T 2 R A R
5.11.5.2 HIRBMEIE AT 4 B E P ALERIEZ R BN AP
VE: ARTE G AR IR B U 1 42 RS b AR A T i 2 PR RS
5.11.6 B H A ARG MHE R H AT /IR I

IG5 NI, BB Sl ol E A E LU B 0 T2 A S STt Rl A
R

§6  FFRAZEEHERZ

AL
T 7 H IR < A 3, 554, 388, 369. 75
T 7 J I O o B H 4 5 1,079, 821, 577. 41
Pole AP 7t I TR O < D[] 473 50 1,173,621, 017. 34

14




T S R B g AR A (3 AR BL <=7 381D

s B HA R B 40 40 A 3, 460, 588, 929. 82
§7  RHowE\ZAEER SRR AELER
1.1 BAWENRH KRS HFEDHH
i
WA AW PR 1A £ 40 —
e ST SN L G -
R 03 1 S L 2 -
R U R H NS 10 e G -
HR S R P A0 2 B 3 e I B EE B () -
VE: SO A LRV RV O S A et
7.0 BewmE \EREARSRRALESR S M
Ve RIS B 4 B T 4 R S A B
58 MWMBEEASNAMEERER
8.1 s M R R B 1 A EL U BB 200680 R
ARG LT
2 0 ) AT 3 e B L ﬁmﬂ*gﬁ =
W FEREL
K| BRI | WD | B | R ||
TS| st oonions | i | g | g | OPEUL Ty
5] [X [8]
) 2019-12-04 & 223;331 263’829 B 788,417, 07 99 789
2019-12-31 Satoll ey 1.87 SIeR
WLt 36 51
692, 50 351, 67 540. 831 95
2 2019-11-11 8, 270. -16,315. ’ 5’ 69 9. 85%
70 01 )
A R

T T AR P th DL — P 1 0 e By B L A B R 2OW T I, A O
ST CETIUE, H TS KB, B 5 R KUK O A 34
PR o AT ISR B 2 R 3 — BV 2 R S

RS« AU [l XU DA A 438 2 DU ST XU o

15




9.1

(5

9.2

9.3

§9 HENHFHEX

#BXHFEX

1.

o\
N

Hh [ I S e 7 B [ IR 500 8 B0 o IR IR B L < (LOF) HISC

v B EAIE 500 FRE R AIE R T L4 (LOF) 4 AR
v B EHE 500 FEEG R R UE R T A 4
v HPERE N SR E E I 4 P TR A & 1) SCF

4 (LOF) &MY

= [E HIE 500 FEHE s A UESR BB Ak & (LOF) W 9540 3R B AR B
A ST A FE S S T 3 R ) A I

TR R

HE R BHR SR XS KIE 1196 SHELIDIMAREZHE 27-30 =
AEFGTR

BB EN AR E BUARER, SRS E NS EESE A RAA.
WAEG: 95105686, 4008880688 (44—, fHuKikifdh)

AFMAE: http://www. fullgoal. com. cn

B EESEHAR A
2020 4 01 H 17 H

16



