E E HiE 500 $a¥¥ R BHESS 8 ¥ H 4 (LOF)
=0 —NUESE 4 FERE

2019 412 H 31 H

EEEHN: BEEESEEHAGRAFA
HEEN:  PEERITRD B IR A A
WREEHHB: 20204201 H 17 H



§1 EHERSR

S A IR R A H S 2 SGE FRIE AR P BB R AN R R (G
R P PR B I, X L AR I S MR AN e B AR E A K

e

A

i
Sl %ﬂ
F

HEFEE AN EARIT R A R A FIREA S G FME, + 2020 £ 1
H 16 HEZ 1 AR E R S5HRbR (HERIABE A SIS EN RS, RIER
BABEAAFAERERICE . =T VERR IR s ORI

[ 2 HEAT BR A m] R U A S Y SR 53 i S U7 A 3 P 2 4 ¢
77, ABAGRAERE G — 2 B .

G RN STFACRILARKERI . AN, SR EH AR

TS24 ) 152 A A < PO 53 U B 45

AR 55 BRI R 2 AT

A AEWE 20194 10 A 1 Hi % 2019 4 12 H 31 Hik,




§2  E&TRER

FE L TRIRR & [ HHIE 500 FeEE5E (LOF)
I N TR & [E 500
Fee FAUY 161017
2% B A A A0S 161017
A JE A AR 161021
B 4isE 7 LT
R A A4 H 2011 4E 10 H 12 H
A IR FE S M BUEE CRA: ) 3, 460, 588, 929. 82
ARG NI R I B R A &, IR
XPHE 500 F8 B AT A AR ER 1Y S A
vy b b B BRI 5 AT AR AR HE L
- A5 RS, S5 sLBlEE E
FRIBE RS, WERE S IK
WA
AL L “FRELE TN E . FahER
e TN, TEE S B bR e B AL b
- TEFE AR, TR RIS e
PR IR IE i R H bR AR E
A FE Gl S L SR i =95% X HHIE 500
V&R E 3 FRBOR R R + 1% F I R, T
AR ) .
AL R — R EfR O S, B
T TR R« 258 v TR AL 2 PR IE 57
A UL 2 R PG I G R, LU RS S0 = T
BERESE. firMEs S RMTgE
4
FEEHAN LS AR A A
FEFLEN Hp [ AV ARAT B A PR A ]
§3 FEMFHEIEANEESHERI
3.1 FEMEER
B
fr: ANRAT
He
R I (2019 10 01 320
1. AT SRS 119, 721, 413. 83
2. A AFE 383, 871, 963. 84




3. BTk 4

B A

0.1134

4. AR I B IHE

9, 896, 351, 460. 47

5. WIARTE S0 B

1.704

T EIRE N SHR A BT A NNWBEE 5 2 A 005 (pln, PG

3 < (1 H R[] 2%
ZS IRE ST

SRR, TG LRI s KT ZART B Ay
R AR RO . B a . N CAE A i A2 s)

et ) FABRAR IR B IR AR, AR DAY Cse B s in EAR I 2 fe e A2

SRR
3.2 E&EBERERN

3.2.1 AREWESHFFEN KR KIS RSt LB AR 25 R i LEER

o | PEIRE | BHE | SR
e | Vg | R | ERIGE | BGEE | 00 | @@
® *© | @
g =1H 6. 90% 0. 90% 6. 55% 0. 88% 0. 35% 0. 02%

VE: TE=AHIE 20194 10 H1 H—20194F 12 H 31 H.

3.2.2 BEEAFAEMUKRES R HAEE KA LIS RS
F AR 2 AR B LB




Zol, Uk

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

100, 00%

75. 00%
20, 00%

o Wy

™ i
Y

0. 00% ¥4 A A R R s

25, 00%

25, 00%

-5028?%-10-12 2013-10-12 2015-10-12 2017-10-12 2019-10-12
|— EEPIES0 05 3RER (LOF) — HLiRELE|

e 1. BubEH#N 20194 12 A 31 H.
2. AESET 2011 410 A 12 HElor, @aie ~H, M 2011 4 10 A 12 Hig
2201244 A 11 H, BRI SITE-H& BT & &5 R 258,

§4 BHEARE
41 HELH (BRESZLHE/PH) FiH

AL Ed |
Wy | ms 1 iﬁ% i
T | S

i+, H 2010 4F 2 A&
2014 4 4 AR B L
A R A 7 € = AR
2014 4F 4 H % 2014 4F 11
HATE E e 21 R+ B
EANE R RS F E
VIR 300 3 5mUEZF 4% T
4. FEAHE 500 EEH
o A IE 73 ¥ 9% 5 4 (LOF)
HE2BBEL, 2014 4F 11

Bt
i
=
i

ik 2014-11-19 — 10

o
HN
=




HEAT & [ AHE 2R 5 2
R ANE R RS F
YR 300 MR 5 H%
4. BRI 5 RIT
T AR HOUE I3 5 B 2 4 A
B EHE 500 FE % g A
Wk 77 B 4 (LOF) 2 4
223, 2015 4F 5 H % 2019
11 AAEE Bk iE £
FRIEFR TR L. & E
HHIE A TR IES: & 7 H8 800y
PAEFF IR R L I E E
WEERAT TR £ o Pk F+
4 (ST 201945 A 10
H AR 58 & B R e R AT $
BOAE R RS 1k
S24F, 2015 4 10 A&
& _FAEZE4R AL ) T
NI EOE 5 S 4
HEWHEESLTE, 2017 F
6 A% 20184F 12 HIE 5 H
PiE I RIERERE MR
ERIEHFRERERER
¥, 2017 £ 7 HiE M E E
P AR TR A
R HE IS (LOF) #4
¥, 2018 £ 5 HiltfT &
& FRIE 1000 F5 H 5w AL IE
B RIS (LOF) ez
H, 2018 4 7 Higf = H
KEMEE R LR AT
EHRRR SR EEH,
2019 4 1 H /T & [E MSCI
W A B ad FE A o
MIFHHERERES
H; TR
BA 4 P T

X
s
g
o

2011-10-12

=

i
BN

e, AR PR B
%N fr Barra v H
(MSCIBARRA) , BARRA %5
RISk DAt 388 vy B I
B2 e 3R 1] B 45 9% 45 B A
(BarclaysGlobal

Investors), K FF)




R RS, M EE
2 R R AT s 2009
F 6 AMNE EREEEE
HIRAR, 201141 A&
2012 4 5 AME LUEZRTEAL
5y BT T FE BOIE I $2
4. BEEIELZER S
Y T BhOE Z 45 5 2
cHEEERELEH,
2009 4 12 AZSTEHE
VR 300 35 UEFR 4% T
SHEZLM, 2011 4 10
HZ 4541 E BEHE 500 f5
B 38 i R IE I B B 2 4
(LOF) B 4223, HfrEl R
i, B E L ok
A o

2011-10-12

14

Wit WA _LERECNE
R A R A AR T L)
FH, 2006 4 7 HZE 2008
F12 HEEEESEHEA
PR 2 ) 4 i T 4 S B
FLO1, 2009 4E 1 H % 2011
&5 HEEEESEHA
PR A 7] oy 4 0 R A 2
FR . FEG AP, 2011
5 AlEAE B AR
FaH g sn AL IE R R S
2P, 2011 4F 10 Hid
£ 5 EAHE 500 FE 08 6R
RUIE 27 #% 7% 5 4 (LOF) 2
G4, 2015 £ 6 AR
2017 4 12 AAEE EHE
Tk 4.0 FaE o Pk
BRI ELTE, 2016 4F
11 AR B e+
FBLEE B o Y IE 5 5 B 3
4 (LOF) #4243, 2015
6 HE 2017 4F 11 AfF
& B R R 48 5 IR
FEFEE . & E AU
B e iR E o Joik o7 $ 5
eI ELP, 2017 &£ 3
HEAT & B A iE e ok 32




TR R AE R R S
(LOF) 423, 2017
o4 HEATE B S
i) 3 18 250 o Y UIE 2 R R
F4 (LOF) #4203, 2018
E 5 HERATE B E
KR 38 1 B TR AIE 5 B % 3
4. & EFHIE 1000 $5 5y
R ANIE SR A4 (LOF)
e, 2018 4E 7 Hid
115 B REAME R &
REMIEFHRRESRES
23, 2018 & 12 AT &
[ MSCT H [ A Ji% 5] s i 45
O om AR SR R R A e 0
SaH; HAEBTEH
LS, BARE Mk
A o

T

Lo ERAERH BRI 2 7 J e w2 M HSAE H Y, B4 H DU ARYE 2 =] 1

€ MRS H ) BTG PRI A & & AR H
2+ MEZF AL AR SGEMATIE P2 GUEZRAL AL A SI B R B IMED IR SR ALE

4.2

&
4t

£y lp R T X (3 USRI
AR ], B HAT IR~ F AR E E R 500 FRE0E 9 ALIE SR SR A
(LOF) HYEE Rl (P NRISMERET R 5 e%) « (FRAR

HAEUEFREY o CEEAE 500 FEHOE M ALIEF RS (LOF) B4&51H)

PR H e SRIE AR RE , AB WSS B iR 57 J5 U RS F 4
PP, DURAT BRI A o B 00 RO o D DR G W 7 1 e A R TSR L 4 T 7 K M
Fae i B, BEERBAETFEH RIS FEE A FRIE.

4.3 AFRGETULH

4.3.1 AP 5B RIPATHENR

AT B B ARGEAIIEMEDR, 4i & LbriE i, #5E 7 WEH (A T35

EHINED o FHESF — R Rl . i s BRI T M SRR
BB S AT « LS SE BB B, AT AR Frh . SR
fili SRR . AR . R AR R A DR A5 4 5 2 R S5 R RS B
LR oSy, FHORFE &AL A B ST B R SRAL



HATEH AR L — R0y, BRI AR, X ORBT HA
Is o SEPEPIWT RAE SR 2 P ) BOSE A R T AT 424 20 —2lidy, @ty
ARG SO R T KA BUE B, SR GEAR I 58 50 % AR AEBUR
BEAT B SR

FHrp i R ARG A RS A 5 5 b ], iRAT
BT 2 Ag B A SRE VAR SE . 1. R FEsh S AL 5 10 R H I 38 5 51 8 R
15, ARERF ARSI R, AR T T RBRM S, EidsE 5 %
GG A 5 AT BB . 2, Rl — R i B A FRAH S,
X [ — 5 AR B R AR [R5 53 SR 1Y, I A2 5y R GERHUAI o R0 RIS
WiEL, BRI E A5

FJa VPG s B AR AL A 18] R — BB AR 0 AL 52 & B ] 1 52 5 A
SRS S )& BAE A vPAs, LEASEIRTEIG R (1 Hy 3 Hy 5 HD) ZFE
NV G M vbAGSE . 1. I8 AL 5 SR ok R G, HE a1
YEAZ 5 AL BAT AT I3 A oAy, Bl e A58 e AR AE A,
FFE TR S ORFER. a8, G (AL ANE 7 5 iE) DL R —JE 4
ZWEARAEG BTN, B RKIFET AT, WRE BRI 2R
R H N S B VEMRRE, JFOE I ER EIREEX SN 20 FREATIE
Ao 3 MR S % E S G A PR BT A B T, R B, BAHH T
Ja, JARREE, BLR R A

AR PN 2 T J g AR ST A R AIAH R A8 S i, R H B S
PAZ Gy i EE R L
4.3.2 RETHATARETU Y

AR A AR KIS ZE 54T

NN B B S BB B AE AL 5 T AT SEA TR H S 158 5 4 15 T » 4
N AL S 5 AN B G 2 1A, AR IEE P a5 58 SR M 5 2,
BL 18 K IA] H B [ 52 5y RSS2 By B I iU 57 24 H RS & S5O
4.4 REHHESKEEREAZIEDI T

3 Z=PEH), FRREE T SC B S iR AL R B, e T B AR = 3. 10
i, SRR AA e RS L iia o, (Hi T CPT i, Ak XS

>



MR, BEHE X mER e — P e = e, Wi 2R, 11 A,
F U ATRESE RV MLF RIS, @i EGRIZ, LPR R, BH 15, Ho% 1
Pt F R B BRI, AR PEREE MSCT 2 —20 LR A IRIAR T I LL
b ER SRR, ABCHE R, BN 12 H, T 11 JdliEdk PuT #ds
B, SCERN SRR, RWEUERSE IR, 12 Ahd), f
FeBATIK AR — B BUA B Wi, R B A B S ST I T TS A WA, E A 3
BE— BB R R RIE S, T AR m i KIS T BAKE, 2019 4 4 ZF
FE FAFSETR ik 4. 99%, IR 300 B3k 7. 39%, BMkAREE -k 10. 48%, HiE 500
fa % bk 6. 61%.
TEFLVHE B b, JRAT IR KRR i A SR AT 48 50 st R RUR A 2, R SR HR
FRARS 5 7
45 WEHNESH SR

AR, A OB EIEE Ty 6.90%, [FM ST A HE s Ry
6. 55%

4.6 WEMAEEANARE ST NBERE S 57 15E FUE B % 1 i B
ARSI AR T TE T BB A RS T

§5 BEAFHE
5.1 HMEWKREEHZHEBMN

75 iH EH o) RS BRI (%)
1| B 5% 5, 538, 909, 148. 97 90. 45
Hrp: K5 5, 538, 909, 148. 97 90. 45

2| ] S Al 2 B 1, 298, 100. 00 0. 02
Hrp: fiid 1, 298, 100. 00 0.02

T SRR — —

3 | HEmIE —

4 | wRbATA B —

5 | RAREET ™ —

A N TEINT
(e

6 | FRATERMGE E & e a1t 503, 428, 227. 98 8.

22

7 | HAhwE 80, 395, 871. 79 1.

31




6, 124, 031, 348. 74

100. 00

5.2 WEBRBATUARKBERTHE

5.2.1 MEARBBBRELATLSREFABRERRZAS

e 17 ME 25 ARMME o) |HEETEEE R (%9
A | RS RS dR. v 69, 185, 729. 48 1.17
B | RAI — —
C | fili&k 688, 267, 508. 64 11.67
p | B I R RORAE A 7,584, 579. 00 0.13

A%
E | @5k 2,001. 00 0. 00
Fo| R mmEE 33, 781, 656. 48 0.57
G | AZiEisH. AR ENLY 12, 184, 967. 26 0.21
H | A ArE ol — —
| i;%if%ﬁ%\ BAFFE B AN 49, 320, 255. 66 0. 84
J | &Rk 1,371, 345. 44 0. 02
K | Fitrak 534, 834. 30 0.01
L | FGEAIR 55 g5l 3, 415, 864. 00 0. 06
M| BEERE AR RS 13, 750, 066. 04 0.23
N | KF] FREE AT FL it i HE 9, 185, 096. 00 0.16
0 | FmERRS. BHAHARMR S — —
P | #HAE 19, 269, 386. 64 0. 33
Q | BAEMMSTE — —
R | Xfb ARE G S — —
S | &E — —

& 907, 853, 289. 94 15. 40

5.2.2 MEMRIBHERR TSI REBEARERRAS

e ATk 5) ARMME Go)  |HEEEEHE R (%)
A | e MRS B, ok — —
B | Kbk 120,998, 711. 76 2.05
C | il 2, 590, 365, 901. 37 43.93
p | B BT BRI o) s (3537 3.08

ik
E | 25k 748, 440. 00 0.01

10




Fo| R & 256, 383, 436. 25 4.35
G | AZiEisH. A HRENL 175, 855, 582. 44 2.98
H | gDl — —
~ - = ;
| Jzﬁifgim\ ARG BHEARRS 519, 292, 500. 24 2 81
J | &Rk 249, 134, 678. 68 4.23
K | prihr=ik 267, 182, 073. 78 4.53
L | FGEAR 55 g5l 67, 334, 178. 16 1.14
M| BFEER AR RS 690, 744. 00 0.01
N | KRS BREEAN A L EE 5, 535, 000. 00 0. 09
0 | fERIRS . AEBAHAD R 55k — —
P | #EH — —
Q | PAEMMSTAE 5,270, 042. 00 0. 09
R | Xfb. ARG R 170, 486, 972. 18 2.89
S | & 20, 264, 562. 80 0. 34
&t 4,631, 055, 859. 03 78. 54

5.3 WMEMRE A OME 2 ST 5E BB /N R B BRI B B 4

5.3.1 WMEHRBHERELA RME SR ST HE B DHEFRET T8 K

BB
5| AR | I EE AR | B (B NRHE o) |HEESEEEE ] %)
1 | 002463 |7 e 3,891,900 86, 439, 099. 00 1.47
2 | 601233 |Ad AR 5,452,640, 81, 735, 073. 60 1.39
3 | 002353 | ASHG A 2,130,045 78,726, 463. 20 1.34
4 | 300014 |f2.24%RE 1,483,818 74, 428, 310. 88 1.26
5 | 600745 |[HEZ&ERHEL 796,974 73,720, 095. 00 1.25
6 | 603517 |ZamkE 1,561,669 72,539, 525. 05 1.23
7 | 000547 | RKJE 6,779, 300| 69, 284, 446. 00 1.18
8 | 600026 |TimikEfE 10, 702,900, 68, 284, 502. 00 1.16
9 | 002048 |T YA 4,396,873 67,975, 656. 58 1. 15
10 | 600325 |k B4y 8,562,200 67, 042, 026. 00 1. 14
5.3.2 MEWRBBBELA RME G ZEEF =38 B K /NEERF 8T T4 &
ERE A
= . = /\ /\E_ (— d
el mmaa| wm g | AE OO g s v s o

11




1 | 000157 | EcEAl 8,152,900/ 54, 461, 372. 00 0. 92
2 | 603160 |[V-THiRH% 258, 731| 53, 376, 205. 30 0.91
3 | 000425 |45 THLMK 9,714,000 53, 135, 580. 00 0. 90
4 | 000739 |HEyszhil 3,722,303 48,278, 269. 91 0. 82
5 | 600720 | AR 2,940, 041| 36, 897, 514. 55 0. 63
5.4 HMEMREGSF WM SRIEFRELAS
75 i g7 b Fh ~RbE Go 7 3 4 T HE LA
(%)
1 K i 75 — —
2 AT EE — —
3 SR — —
Horb: UM &Rl — —
4 M Aliess — —
5 A KT Rl Y 5 — —
6 S — —
7 EIE3 QI EE T, 1, 298, 100. 00 0. 02
8 [ M A7 5 — —
9 HAth — —
10 &t 1, 298, 100. 00 0. 02
5.5 HMEMAREA ME 5 EE T F=EHE LB K/ EERF FIAT 2 53 5 4
75| iz g T 54 R HE K | ARUE o) | bR TE P E ] Co
1 | 128088 R Aot 8,913 891, 300. 00 0. 02
2 | 128089 FOK IR 1,976 197, 600. 00 0. 00
3 | 110065 VER e ot 1,680, 168, 000.00 0. 00
4 | 128084 AR ARFE A5t 412 41, 200. 00 0. 00

5.6 REWIRIEA LOME & ESH =8 HBI R/ HEF R BT +48 B> SCRAESR
BB A

Vi A AR IR AR R 57 SRR
5.7 REWIRIZA RYHME & S B H B K/ HE R RO B 48 5t &R

41

E: ARSAREWARRTE TS/
5.8 REMIREA RME LZE ST 1$E LI KN IRT LA BUER R 4
T ARG ARE WA RFFAPOLE,

5.9

G AR A2 S B B 3 5 B L v B

5.9.1 MEMRFESHR KRR MRS A

| A RS 2B THOT)

12




JBe i B B A i R () —

T
AR IS B A A Ao R ) -

T AFE AR WIAR RSB IR 5%
5.9.2 AZEEBH BN NBEBUER

AESRIFR S EFRMNLE, AR TTE T
5.10 MERAZESER B E RIS 1B Ui
5.10.1 ZHA {5 3 57 B R BUKR

AR GRIEEEEFNLE, ATV E G,

5.10.2 & 5 RAR A< S4B 1 A3 300 S 4 0 A0 4 2 BH 4

NRIMEZESEFE T o) —

[ S A G -

[ U B A A SR HMEAR S o) —

TE: AT AR S WIAR RS 5T U BT .
5.10.3 A8 H AR B R A

AN e AR T R AR B BT B B

5.11 #EHERERE
5.11.1 HHAAE SRR TR IEFK RIT EEE R E HAB B EIRI LR
WAE, RERSHFEHIT—ERNZRATER. LTHBEE.
RS W AEE SR T+ 2R I RAT AR AE B RS R, 5
RS mE HAT—ENZRAFER. LT HBE.
5.11.2 HEAE SR AW+ RBRERLGEBHES SR ER SRR EE,

AHR T BAAS I 4 35 05 1 A - 44 I S HR A A 2 A TR % a2k Ji B2 2 2 b
I 52

5.11.3 HARBF=H 5%

| F5 2 S5 OB)

13



A RAE S

1,082, 072. 23

I YACIIE J3 775 5K

ST IBEA

VL& RS,

98, 345. 33

IS YA H T

79, 215, 454. 23

LIV €7

e 9 H

HAib

O[Ol [W|DN|+—

it

80, 395, 871. 79

5.11.4 5 MR KFA B AL T 1B 0 ) Pl e 5 5 B 40

TE: ARSE AR WIACR S5 A AT 5 B (1 rT e i 57

5.11.5 # & MR AT+ 44 BER A AE T B Z BR 1B L H Bl B

5.11.5.1 HIRIMEEHBF I+ 2B FE A ETE R RF LB

TE: AT AR IR IS B AT+ 4 B 22 o R R T8 A2 R IR 22

5.11.5.2  FARBINRIR B0l T4 BESR o AR R Tl 32 BRI 0L ) 1 B

TE: AT AR S IR RS B AT 1o B SR TP AR R T A2 BRI o

5.11.6 B A ARG kRSO RR IS

PRIY 5 N SRR, 58 A3 mh i B 4 LB R 20 T2 AN S 5 T R] BEAF

fER%E.

§6

Py S-S )

AL An

3, 554, 388, 369. 75

5 ST A < B
e ST ] e < A D 3

1,079, 821, 577. 41

U AT T T ) 2 < A T [ 5

1,173,621, 017. 34

14




5 ST B B A RS A (A Ak BL =7 381D

T AL 0y AU

3,460, 588, 929.

82

7.1 EEBEAGHARESHARNFN

§7

EEEENCHAEARERREESFI

Wl
R WS BT 1A 4100 40 —
e A SN T 6 -
e SIS L -
s K K 0 A 5 e 0 -
o A1 10 A 4 B 2 2 18 A RREL B (%) -
FE: SN/ M LT R R HEOVGE S A R
7.0 HAWE N EAEEE SR AREER 5 I
Ve ACHR I AR e 1B B A R T o e T A
58 BWMBEEARNAMEESE
8.1 RSN MR A 2 A B B SAB 2006 T
R L A
2 A e A A ﬁmﬁ*ﬁﬁ el
Hrvs SN
Fen) | wensssE | owmwm | o | omem | | g
F5 | it oonmnt | i | g | mam | TOOEL) Ty
X
223,51 | 564, 89
2019-12-04 & ’ ’ 788,417, 07 .
1 9019-19-31 8,989. | 8, 082. - L 87 22. 78%
%R*@ 36 51
0692, 50 351, 67 540. 831. 95
2 2019-11-11 8, 270. -16,315. ’ 5,69 9. 85%
70 01 )
R R

AR T AR S A L BB — BB R e L B B R 20% 1B I, Ak
SEEN ORGSR W 5 R AL, B3 427 s sl 1 KU 2215
R . ARG EHNSSE R E BT R R R A R s T 3 8007 dhiit

SRS . RS 0] JRURS: A R 4B I 30 XS S5 4R KU o

15




§9 FEXMHFEZR

9.1 #ANXMHFHER
1. A RIS Stk & B FOIE 500 FRR0M R ANE A % 2 4 (LOF) [SC

f
8 EHIE 500 fE B R AR R BT R (LOF) Be &R
@ EHIE 500 fR O R AR SRR BT IS (LOF) FEE MY
NI SR E RS A PR A F IS
&
&

>

I

& E HAIE 500 FEEOE R ANER RS (LOF) W %5 3% LIRE IHE
ViR I AR E R T B B B A
9.2 MR
HE R BB S X RE 1196 Syl I AR 27-30 JZ
9.3 ERHFX
BB ARG B LR, ATEHARSERNE FHEGERARAA,
K HETE: 95105686, 4008880688 (44—, HKigifzh)
NEEE: http://www. fullgoal. com. cn

()] O1 W~ w A\
Pl

THATIR A

I
2020 4£ 01 H 17 H

16



