AR RIZE 5 R BB RS R T E S
2020 4E55 1 =T E

2020 4£ 3 A 31 H

HEEHAN: ERHMESEEHFRAHE
HETEEAN: HRBITROERAF
HWEIXHHB: 202044 A 20 H



HEFRHATR FAFLLR] ETF2020 4F48 1 R4S

§1 BEERR

FEE NN EF S LEFRIEARR S PR RICE . 13RSV MRR B R is N,
FEAF LA A A BLSEE  HEAER E BA AR A AN J A AT

FEFEE NPT A IR A AREAESSFME, T 2020 4 4 7 17 HE&Z 7 ARk
T S TRbR . R ERIAN A SR FEAR, REERNEMMAEERICE. RS EMRid e
KR -

RSN LSS H B 57 10 J5 08 BSR4 5 7, (HAGRIER: & — B A

g I GOF AR AR I BBH WS, BB EA B 58 ISR RN AF A ] 1A
e EE SR

ARt I 55 BERER 1T

AIRAWAE 2020 41 H 1 HiER % 2020 42 3 A 31 Hik.

§ 2 RN

H 4 TR e ZEAA R AL R BTR
W M RTRR 21 F] ETF

P UEF5 AR Z1F] ETF

oA 510880

S Y (N 22 5 B iR
EEAFARH 2006 £ 11 H 17 H

07 IR I A B A

1, 669, 175, 703. 00 13

BB H AR

SR IREAARAOAREL, A5 SRR i 5 2 M R R 2R 22 1) A /)
.

AT T EERIGE R0, B 58 A i MR 48 ) A
1 B S FA M R G R A &, IR IRIEAR
TR IS H A AL B BEATAH L B o (HLE RIS IR

R W (IR ) SEBOTE 38 1 B S 1 R 0
SE 4R E A 32 R H 2 B R T R R A 4
SRR A, BRI AR S L.

WA FEA RS
AEGRRERE S, RS TRA e, Hk

— S ERTNHES, AR NRINES, FHEeE
NS, BRI VLT RURAL, SRR 4 b R A
g2 R

YN T I e AT LA

FYNTEIN F T AT I A PR A




HEFRHATR FAFLLR] ETF2020 4F48 1 R4S

§ 3 EEWMFIIMESHERI

3.1 FEUEER

Hhr: ARt

FEM 5 Fabr AW ( 20204E1 H1H — 202043 H31H )

L A HI S H s -17, 371, 430. 52
2. AR -498, 981, 042. 79
3. BT 35158 4 A A R ) -0. 3528
4. IR EE & 0 1 5E 4,004, 271, 699. 52
5. BAR LS Ay 2. 3990

e 1y EREES SR R A SRR NNWERE 5 R4 M & sk L 1 A28 B S SEBRIC K1 22
T s B

2« ARWIC PR RS S AR RO . BEHRE . AN ORE A M EAEShIRD) FIFRAe
KB IE AR, AR AR OSBRI s B AR A Se i (6 AR I A

3. AFESET 2007 4 1 H 10 HEG5E RIFHAT 7RG MBI E, FrEtbsy 0. 65527799, HIK
B F GRS BRI = ARIES MR E + RS RF R LEHD XPTHELILG],
SRR AL NG I LAY BIHI B 1. 00 JCIESKELF ETF J5 () 5 b 4 25005 (B AR By 1 00«

3.2 & FERI

3.2.1 AR EYESHBUHEE KR RIFE RS AR 2 1 R

§ MEZTEE
WRCE | KRR | G | -
L s e | SR | -0 | @-@
® wEe | e |
TE=1H -12.97% 1. 77% -12.90% 1.77% | —0.07% 0. 06%

b
w
=
H
=
=



HEFRHATR FAFLLR] ETF2020 4F48 1 R4S

3.2.2 HE S A FEMURE S RiHES KR35 L5 RN S B #E s &

BN LR

B Gy AR VB 1S 3 5 (R A b 23 e e v SR A 5 S FE 500t EEIE]

301.90%

271.71%

241.52%

211.33%

181.14% { |-

150.95%

120.76% 1

90.57%

50.38% ||

30.10% {|]

0.00%

3016-11-24 bt Z
301720736l T

P T e T SRS SO SO OO S

20181126 bbb
2020-03-28-

L BT s S Lp | S —

2010-11-20{} g
2011-07-22 bl

2017-03 22 b

2014-03-24

R R I T I | SR

2007_@;_19_.”“_”“_”.u_”._”””.
2008-03- 18|t

2008-11-18{

200907201 |-t

2008-11-17,

| — = B DRI — ol A R R

v ERHBAHN 2006 45 11 A 17 HE 2020 4 3 A 31 H.

§4 BHEARE

4.1 B&2H (RESZLE/NH) i/

gt

Ty TR
1% AT GRS G LR | UEZR L i

oz

FEREHEE | S{EH# ifF}

19 FFUEFF (GRS ML E T,
=HENE RS T
2000 5 2001 F1E A
- 19 4 R FHIRAFNE
45 TAE, 2001 4% 2004
ARG EHARA
Al m NS A R, 2004

e B %
a1 200946 H
AEREEM | 4H

HegH




HEFRHATR FAFLLR] ETF2020 4F48 1 R4S

7 ARIAARAT, Jift
RSN FE L
B3 . 2009 4F 6 H i T
Mg R AFRAEER) FUEAL
FIZZ 5y B FF U HE £ 3 4
F&ZP, 2010 4 10 Hid
(R TR RS e . 2011
1 HZE 2020 4F 2 HAE B
UEHR /NG ETF J S22 kA E
IEH /NS BTF Bt 436 4
21,2012 4 5 FiIHfE4E
FAAHRYR 300ETF K HEZE
B AE 300ETF BERERE 4
FE23,2015 4F 2 HET
TeBER B M . 2015 4F 5
H AT A0 5 HHAE 500
ETF J HeZ& 4% thilE 500ETF
PR ERREEL R, 2018
A3 % 2018 4F 11 R4
ZAA G A R G B R G
RUAIE 7 4% 0k & A AE 2R A0
Hiig 48 F) R i B IR A B
FRABEENESE,
2018 4£ 3 H & 2018 4 10
HAT 56 Z8 M 5 2 1) R 0% e
BIRAIEHFHR TR SW
He42TH,2018 4F 4 HilfT
HeZE %G MSCL H[E A it [
b id 22 5y 24 I ik 48 HOuE
FRABEENESEH,
2018 4F 10 H & FH A0 5
MSCT A A B [ bRiEAS 5
RYUTF 7848 HOUE 75 45 7%
SRS EEH,
2018 4F 12 H i FE A0 5
HIE 2L RIS 3 28 5 BT
GV R AT A S ALl
FE2,2019 4F 7 HiET
M % A i AR AIE 28 R I B
2 Gy B FF T AR O 57 1
BERSREBEESENESS
,2019 4 9 H i THEZRM
i ERHS 100 52 5 RTTTR
TR O 7 #5724 i i
G4, 2020 4F 2 A ETAE




HEFRHATR FAFLLR] ETF2020 4F48 1 R4S

ZAHH TIERHY 100 52 5
T 2 i BOUE 75 4% B
R Al A

RATER T BT O X 4
RS 5. 2015 4E 3 HiDA
RS A RA
Al AT EC 5 ) EAT
Fo BT, 2019 4F 11
A4 | 2019 & 11 5 4 HEAE _EAEZ R AZ 5 BT
REesnd | H5H IR RO 74 b
WE RN i 52 5 B T AR
BOEFH RIS R
AR N A 5 B R
T BOUE 757 $5 5% ik 4 I e Ak
EAINE b

Ra
Bt
|

4.2 BEAXR G AL ZESBEEMTERB LR
A A AT G B AT S A R R S RN, AMEEIE R S RFA AF
ST A .

23

4.3 ARG ETURHA

4.3.1 AP 5 H ERIPATER

WEWIN, ARGEHNRYE QERREEEEHARATZSHERTEL) MEXR, &
R SE B N B SR, MR SR RS Ja SRR R ) AS (] 2 g (8] AT E (R M) B ik
ST G AR AR T A I G ) SRS R DR AT XS R A RIS AL o HIRES S B R 6%
FIERENE . AR RS BT AL o %, RS Sy i R b R LB 52 5y B GEh i) 152 Gy fi e,
BOR T2 S S ft e RIS, RS B 0T i o S0 A AR 5 2 AT L M A A A P A

ARG HIA, IR AE 5 il BE SR PAT 1 00 R4

4.3.2 REX BT AKETUNH
WA HN R RINAREHFEREZGITN AW ETHN T ARSI RRAES S5 S
T TE 5 7 H R A58 525 A 58/ 1A Bl A2 Zy s i iz b 27 24 H S &= 10 5%

b
o
=
H
=
=



HEFRHATR FAFLLR] ETF2020 4F48 1 R4S

4.4 REHAES TR KRAZIESHT

SE R ENAMEE N, AT A T, Hrh R, BEZEY. tHENL. E
ERPCRAFIEW RS, BIAL R MR AT ML AR 8 L TKik 15.65%, BE25EYAT A8 EikiA 8.39%. H
R, IR 300, HHIE 500+ HIE 1000 F1E PR K 2k 1 43 71 4-10.02% - -4.29%. -2.51%. Fl1 4.10%.
MR T K KRS RIS SRS, LT E XUk, IR 300 B HE BORTI 300 KL
KAGH 0 T Bk 14.66%F1 9.65%%, HHIE 500 Jl KA HIE 500 UHE VR FIFEIRAS 1 532 i Al
e FAVERALIE G SRR T, KEREEPRRE IR 2 5 MU RSB SRIE BEAT B 3 4%
Wo RN, AFE 0 B ER RN B N-0.068%, H 4140 FREF W 25 15 9 0.009%, 18] H FR
RZEN 0.014%, BT ST ARFEE Y H AR,

HAT, WMEEIAL T SE b By, JERIAFIE(E . SZUEFm &2 587 1 th IR P ok . aie
R B 7 2 et tHIASOK B4, ICE Ayt 1 2016 - RHi M. #53F 500 F54— B~ ki 30%,
BENBORPERETT, HF HAIN RIS RrIC . SR FHRIRIGEAWET, VIX B FREHET
08 fELLGIIHT . A IRTEASCEENS PRI B BIEE, FATE IS 24 UK 300 BRiE-7.94%,
iIE 500 ki 4y-6.25%, —J7 IS § o [ AE ke BEAm A SR A 5 ThT AR BRBE e, 53— T Tt
R R FR RN S E T E A AL IR, SIRERMEIISERHEG. ZRE L
K1, 2 HAEGREEE, S5 MTE MR EOR . BIREIERAE T RN E TR HENE, BUk
S AN A, IR R A S 0 . BORERBUE R (M I BUBUR, 4RI BUR 736, RATHR A
[ e, SN T7 BUR L I S AR . SR AT SEAT BN R EE B 0 G, 51 R AR T,
TREFI SNV & BT -

RS T B A S RAE T, ABTicat Ee (iR 300/10 431 [ 5 21301 25 2O
F, 054 7 HUIkiZEdE 3 FFIK3) 85% 7 fi %)y 0.82, J15L I 0.85 LA B/ hrBihn B4 11T Lk
K. HATHE AR 0.95, 4T 2005 4 7 H LK 99.3% 0. HK LA T E T Al .

T 4 W AR 887 R 0 IR O 25 S /M R R B BT SR AT A G B BT N TR S hR 4R 2K
FEAR— BT Al

4.5 IR E WA EE KL SR
BEAREIOR, AESMHBFEN 2.3990 78, EJFRfERESHHRTHFEN 2. 0930 76, &
R S P BB A B B K %12, 97%,  AEEG 1 S LB R RS K %12, 90%.



HEFRHATR FAFLLR] ETF2020 4F48 1 R4S

4.6 REMARETFHABBE ST~ HETRE R
o

§5 BEAGWE

5.1 REHRZE SR HEHEMR

e 75 H e o)

RSB ()

1 Gy 4,003, 121, 885. 99

99.91

Hor, BZE 4,003, 121, 885. 99

99.91

B -
[ 5 A 2 5 % -

Hrp. fige -

B SCRRIES -

AR -

ERIAT A AR R -

DS -

Forbre KR AR SN R 5

S

] 3,582, 194, 32

0.09

HAh %= 87, 419. 53

0.00

&1t 4,006, 792, 099. 84

100. 00

T R BRSO A AR E A A I

5.2 EHREBAT W RIBRER R A S

5.2.1 REHIRBHEBR R T ROBARERRAS

N 1725 ARME o) i 2 & R PR E L] (%)
AR MR B - -
B | SRAK 257,952, 435. 33 6. 44
C | ik 1,890, 751, 184. 35 47.22
. #T. R BOoKAE =R
D . 225, 121, 712. 59 5. 62
E | @3k - -
Foo| ftRMZEE 63, 463, 291. 20 1.58
G | iEEkH. SHAELL 532, 883, 201. 27 13. 31
H o | fEm Aok - -
: R AEAE RO R - -
2l
J | &Rl 604, 008, 519. 63 15. 08




HEFRHATR FAFLLR] ETF2020 4F48 1 R4S

B il 427,714, 887. 88 10. 68
FUGRIR 55 iR 551 - -
R SRS AR 551 - -
KA PR L i L - -
Ji RS BB HAd IR %5l - -
#E - -
DA TAE - -
A A E AR Rl - -
LZe - -

f=ann 4,001, 895, 232. 25 99. 94
v IR RS A A AT IR B AR A (E A .

nlimlo|lv|io|l2z2l=C =

5.2.2 MEPRBRRFZAT W KRR A R R T A S

N RESil KRME G i 3k 4 B HE EEA] (%)

A Z S e 4 - -

B KA - -

C il i . 985, 883. 38 0. 02

NN e j i
PR

feSiin4 - -

itk fE el 19, 147. 31 0.00

ALl isk . A hEAEREOLY - -

=l ool RESl oS

e IRV Q4 - -

5 AR BAEAE B
I 221, 623. 05 0.01
AN S5

R4 - -

s el - -

AL G AN 55 R 55l - -

BHEATT TEAEANR 55k - -

Zl=|C|= |

IR IR~ FE Bt
il

]

JERRSS « BEAH AR R
5k

#E - -

PA A2 TAE - -

St R E AR R - -

| = |(o | T

Ga - -

f=ann 1, 226, 653. 74 0.03

e FRBCERR A S AR TR B A A

5.2.3 MEMREATIL T REBRER R R FRRAS
T ARG AR WIA KA OB R

90 dL14 W



HEFRHATR FAFLLR] ETF2020 4F48 1 R4S

5.3 MEWARE A RME SRS H = HE IR/ MR R+ 42 R R FE 4

5.3.1 I EHIRIBEB R LA YA 2 & 5 8 H /N R RO AT+ 48 R

B 4
e | WEAH | MR | Ak Go | e
Hefl (%)

1 600507 J7REHN | 24, 015, 504 | 194, 045, 272. 32 4.85
2 603328 W7 | 17,269, 612 | 178, 222, 395. 84 4. 45
3 600873 MEfEAEY) | 28,471, 700 | 125, 560, 197. 00 3. 14
4 601636 WEEAER] | 25,373,064 | 122, 551, 899. 12 3. 06
5 601003 MVARBAY | 24, 954, 958 | 122, 528, 843. 78 3.06
6 600028 i E A | 26, 387,607 | 116, 897, 099. 01 2.92
7 601566 JUBCE | 11,224,910 | 115, 841, 071. 20 2. 89
8 600808 ARGy | 44, 536,813 | 112, 232, 768. 76 2. 80
9 600114 REERAY | 12,994, 007 | 109, 929, 299. 22 2.75
10 600383 G H AR ] 6,631,880 | 93,443, 189. 20 2.33

5.3.2 BRI RAL A SOAE o 2 57155 b5 K/ HE R OB T4 R 3B

B4
g T WELH | MR D | i Ge | T
Eefgl (%)

1 688039 MR 2, 805 221, 623. 05 0.01
2 688299 KPHARHE 11, 341 208, 901. 22 0.01
3 688186 PN 8,033 184, 999. 99 0. 00
4 688085 = KT 8, 807 184, 594. 72 0. 00
5 688025 AN 4, 655 175, 353. 85 0. 00

5.4 HEMREFFHM I RNGEFREAE
e ARGARE IR 557

5.5 & HIRIE A SME o5 2 B 15E OB /N HERF R BT 148 MR 5 3R A 40
TE: AEEEARE AR KR 557

010 7 314 bl




BT _FAFZLH) ETF2020 4E55 1 ZRAFHR 45

5.6 5 BRI A RHE GRS 3HE LB MR RIBT 4 B SRR R E Y
4
T ARG AR IR RS B SRR o

5.7 MEHIRIZ A RE G 2 S 713+ E LI/ N HEF BT T4 St R B3 A
e AEEAREHRRFFAEE.

5.8 M EHIRIZ A RMHE b2 & F ™13+ E Le IR/ N HEF BT A2 BGIE R 3 B 40
E: ARSI G WIARRFFA AL

5.9 G HIRA R ST B MR B 5 1F 0L Ui B

5.9.1 | EHIRFEE TR KB B 20 A4
T AREEARE WIRR AT AR BT

5.9.2 ZE SRR BIE KB RBOR
T AIEEAR WA RFAT AR

5.10 R EWRFE ST F K E G 5 B0 i

5.10.1 A EFR P KRB EBOR
T REES AR WAR A A B

5.10.2 R EYRFE ST R K B B S5t 28 B 4
T AR SAMA AR RS A E GG

5.10.3 A HE R R T EM
VE: ARIESAIRE ARKFA E G .

5.11 HHEHAGREME

5.11.1 ABEESE R KT +4IESR K RAT 2RI ZBH A LR AL 31 #9178 5L A 3 3
e 30 P 2 B AR 44 IR SR IO RAT AR BB A IS L SR A, A R AR T 2 1

HEl —HENZ B AT EDTT. AT .
2011 0 14 |



HEFRHATR FAFLLR] ETF2020 4F48 1 R4S

5.11.2 EE BB AT 48 BEE A 2 & RN &35 B S R 1R L i 5t A
S BRAIATT A B, B BB A e R I B SR o A

5.11.3 HALE =R
T R &R (B
1 17 HARAIE 4 86, 577. 84
2 IR 597 S 2K -
3 I A ) -
4 MR R, 841. 69
5 7 AL F K -
6 HoAth SRR N
7 e ol -
8 HAthy -
9 Ty 87, 419. 53
5.11.4 HERFHE KA TE BRI iRm0
T RERSAREWARKEA LT BN T 5657
5.11.5 WE R AT+ B E PRI IE ZRRI1E I 1t B
5.11.5.1 I E BRI EIR B+ 42 I = P AR il 32 PR 1% 10 /Y U B
e HERAWRE IR, ARESIREE AT 2 M S AR U A2 FR 5 O
5.11.5.2 R EHARTAREF B .48 B 2 AP AR 52 FR A% 100 1 1 B

. e e | DOESZRRESE | EEET |
F5 Ji ARG Ji& B2 A4 R MME GE) | S H (%) TR 7 PR A7 450 15 B

1 688085 = KEST 184, 594. 72 0. 00 R e

§ 6 FFHAZEEMFHET)
BAL: Ay

T I 5t WUEL B

, 058, 675, 703. 00

0 ST 1) B < B R 473 20

777, 500, 000. 00

R - I 757 U 10 i < D [ 47 24

167, 000, 000. 00

5 ST 8] B e R 0 AR B B (A Bl > LA ="
YD)

T ST AR I et i 0

, 669, 175, 703. 00

% 12 70 3t 14 0T




BT FIEZ R ETF2020 4F55 1

TR

§7 BEEFHENGHERTRERTARESEN

71 ZEEFHEAFHAZESHIRANFIL

E: T

7.2 Z&EHENZRHEARERRAR S5 WA

E: T

§ 8 MR RE FRHFMIERFR

8.1 MEMA A —RRERFFESHB AL T 20%KI1F L
T ARG HINARA B BB A AR B HA B B0 IE 20%H0 15 50

8.2 MM FEEH R HMEEFS
T
§9 HENMHFHSR
9.1 #EXHER

1. A ERIE I 2 EUEZLRIRE 5 BT I AR B 77 3% 58 2 e 53 AR 1) S0 AF
2+ (RARZAAZ BRI I TR HOE T R R R G R e A )

3+ (EUELLAIAZ 5 R ISR HOIE T 35 B e 5 Ui W )

4 (EUEZRAE 5 RO TSGR B0 73 3 5 2 4T )

5. FEESEB NG BRI EL

6. _FIUEZLASE 5 R TGSR SIS B B A

9.2 fFjiHh &
g AR X R AR 1199 FHiE KFE I "3 1 S 17 )=

%13 k14 it



HEFRHATR FAFLLR] ETF2020 4F48 1 R4S

9.3 EF X
PR AT AEE LI R G 3R A B, BRI A BRI S B
PR B R ARG WA SE ], T RS N RIS A S FA IR A ]
PRSI 400-888-0001 (HuKi&¥h) 021-3878 4638

ANF YL www. huatai—pb. com

ERmESEEGRAT
202044 H 20 H

%14 7

Pz

14 7T



