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N TN X
A 2,303,374 | 14.08| 2,087,587 | 11.87 1,789,283 8.94 1,681,965 | 7.60 1,330,123 | 5.60 1,231,164 4.79
EpF L 3H LB AL
ECEA e v 711344 |  4.35 664,429 | 3.78 619,345 3.10 550,616 |  2.49 540,362 | 2.28 561,485 2.19
and promissory note
e 1232502| 753| 1078911 6.4 1229778 6.15 1512,889 | 6.83 1510045 | 6.36 1,677,277 6.53
LI 601,578 |  3.68 476,127 | 2.71 487,757 2.44 482,748 | 2.18 451,907 |  1.90 488,720 1.90
B e 169,026 |  1.03 260,685 | 1.48 193,773 0.97 223508 | 1.01 152,955 |  0.64 173,567 0.68
can ikt S 100842 | 0.62 73321 | 0.42 78,215 0.39 107,260 |  0.48 447367 | 1.88 977,666 3.81
et 1085578 | 664 | 1,117392| 636  1,194500| 597  1218348| 550 | 1231,737| 519  1282090|  4.99
A 966,867 | 5.91 991,025 564 1,049,952 5.25 1,077,707 | 4.87 1,090,959 |  4.59 1,144,339 4.45
LI 118711 0.73 126,367 | 0.72 144,548 0.72 140,640 |  0.64 140,778 |  0.59 137,751 0.54
L S 534,555 |  3.27 529,631 | 3.01 542,279 2.71 550,081 | 2.48 563,990 | 2.37 613,004 2.39
vt 940,178 |  5.75 843,883 | 4.80 827,415 4.14 794,942 |  3.59 750,860 |  3.16 701,760 2.73
S 8,235,179 | 50.34 | 10,131,813 | 57.63 12570907 | 62.84 14406349 | 6507 | 16,305518| 68.65| 17,452,321| 67.93
o T e st 23101| 014 48844 | 0.28 53,867 0.27 59,021 0.27 65581 | 0.28 69,060 |  0.27
e 4124 | 0.03 2,889 0.02 10,898 0.05 11,285| 0.05 11,076 | 0.05 11,269 0.04
il 9,758 |  (0.06) 9,797 |  (0.06) -0,382 (0.05) 9881| 0.04 13,466 | (0.06) -14,280 (0.06)
;’itherfmfmgnj';ijm, (Aporowed) 74482 |  0.46 23393 | 0.13 10,672 0.05 4500 | 0.02 o| 000 0 0.00
Fass A Capil st 16,360,098 | 100.00 | 17,581,626 | 100.00 20,003,965 | 100.00 22,138,752 | 100.00 | 23,750,669 | 100.00 | 25,690,692 | 100.00
Fau 18,521,276 19,731,338 22,209,756 24,462,411 26,322,170 28,540,099
otal Assets
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2230 1 R FRnE L AEp S

f’v—‘ﬁ %3 B o T kiR ¢ Bloomberg 7L E o Bloomberg ticker 4o #+57 ¢ 5% - E# w 54 c NTDRL; 2 &8 o
Z  GVTWIOYR : i 4c fidr #c(4 L) : TWSEDVD ; Barclays 23k % (7 L)1 LEGATRUU » i S 4Fp s 87 54 10 &4 =
FAfFREE 3 E W& 58 Campbell etal. (2010) -

- FAEHiE (%)
T | BN EEEE | EEREIE | ABIEES (28) | Barclys £E% (55)

2014 1.29 1.67 10.97 0.51
2015 1.25 1.83 -7.38 -3.20
2016 1.09 0.71 15.05 1.83
2017 1.09 1.27 19.10 7.34
2018 1.02 1.03 -5.79 -1.26
2019 1.02 0.83 19.73 11.01
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3240 ARG EEEAS
f’F—‘F'{ FERFE G I AT 2%  c BRLEEARTPHEIL(SWAP) A FE AL S R2Z ARG - EHFZ2003F17 1 p 3
2018 # 12 % 31 p - F#4L kiR : Bloomberg FALE » 12 7 45 F T+ ¥ > 64 > Bloomberg ticker: NTOIM & & 01— B2 # 3 28 5
2 fEw L b 4R KR 7" S ¥ 5 Bloomberg Ticker: NTI2M & i - #8228 S 2 w2 bR Y R 7R s -

ST M AR 5 PRI Salri s
) R EAE (%) B (%) | 25 538 (%) | P8 (%) | 750 frE (%) | FEEME (%) | FT16E 7 SEES(E (%) | 20184 SEEE (%)
— (& B i -0.45 0.01 -0.15 -0.06 -0.03 -0.10 -1.21 -2.00
= | -0.43 -0.01 -0.15 -0.07 -0.04 -0.11 -1.31 -2.22
7~ HH#A -0.39 -0.02 -0.16 -0.08 -0.05 -0.12 -1.42 -2.39
JUE B i -0.34 -0.02 -0.17 -0.09 -0.06 -0.12 -1.48 -2.47
—FI -0.32 -0.03 -0.18 -0.10 -0.07 -0.13 -1.51 -2.53
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TR R

[T A2

%25t R Re g &
WBLREE o TR P H 12019 £ 87 o Hix A LW
2P L 2019# & Q2 2018 A& 2017 & 2016 A&
L 1,754,259 1,216,402 279,465 425,059
SRR 2,930,940 2,273,639 730,719 1,362,739
PR 649,350 561,665 269,948 904,645
CERE ) 24,881,914 17,075,288 11,589,137 9,871,477
¢ R4 A 5,191,880 3,169,330 2,703,762 6,382,931
B4 E 9,886,436 6,111,854 1,549,294 7,298,783
37k A & 9,772,155 4,734,257 2,551,224 3,106,015
B A 11,837,528 8,337,665 2,305,484 4,632,745
tHExRAE 3,309,781 1,860,689 294,809 1,190,742
R 1,606,772 1,138,038 381,563 478,940
2443 1,618,197 1,130,038 1,148,995 1,197,042
T 39,229 35,287 244,053 214,505
¢ EEK 2,231,314 1,364,174 554,030 1,107,492
BT RE LA 498,580 396,128 73,313 303,433
2L E 5,903,315 4,927,319 2,311,721 4,315,981
Ax A 708,321 893,568 510,241 480,614
PN 31,646 12,211 5,823 20,038
LithR A 268,983 239,439 149,520 145,987
T 147,631 116,804 42,881 157,613
e R 349,373 350,657 335,147 288,496
TEAE 18,596 16,726 13,866 18,577
&3 83,636,200 55,961,178 28,044,995 43,903,854
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£3-1: FXETF: R~ 2 E A HA G~ ¢ BHomw &0
FHL KR Bloomberg T R ~ ¢ FARMBARTELEMNFERELE o AARH - A A4 2 A% F A 52010887 K2k
BroV L RiWIRAIF L 2019887 A e Y B AGE = ¢ A — M w4 o Pancl At ff % 4] ETF > Panel B:
f F

%£4] ETF & %84 45 34 > Panel C © /% &

% fn & 4l ETF -

Panel A: i %3] ETF

A & RH AR A * A L N1 PRv 8 &% AV PR £F
A& LH (57 REAEK REAEK (57 (&%) (5%
TER0FEHALL FAAA T AL ETTA\ FIELETFA S 54,932,771,858 1,701 40 599,676,979 1,992,285,624|  -1,392,608,645
B 10 AL, F Rl EETRE & 64,829,702,482 323 25 0 1,873,530,674|  -1,873,530,674
PR (S L M e 38 0B DL sl S T AN B E S ETRE & 32,523,085,399 132 22 1,456,627,486 2,000,824,598 -544,197,112
B M E S R0 L EABR TS T A EESETERE S 41,066,576,721 293 24 2,020,424,278 50,005,213 1,970,419,065
BFDS TS E TR B A 4 > B 0 M P03 AGRSTE KA BT S ETFA S 34,269,757,566 267 20 773,054,895 0 773054895
B 1S HADA FRHE A SIfEETER 8 41,155,934,418 127 18 0 5,136,053,458|  -5,136,053,458
R A 4 I R RS AR DL BB R SETRE 4 31,677,788,791 101 30 4,198,578,957 3,051,004,912 1,147,574,045
1EEE P ESEIHM EBCR S ESETERE S 36,202,728,949 22 23 4,228,450,325 1,984,659,000 2,243,791,325
Bfas ISFEHHDA BB 55 T REEETRA S 37,905,971,149 105 11 3,173,013,048 0 3173013048
TEARERBUM0FEHCL DEFES 25,211,889,362 4,655 64 935,625,009 940,479,992 -4,854,983
Hh RS LS M v 38 1 0AE A LA _ BB S Al E A E TR S 32,437,996,939 97 14 0 145,997,235 -145,997,235
AL A Bk S RETRARR A S > 9L OZEHALL E ST B BB 3570 FHE [ R MRS E TR 31,132,919,333 30 13 2,574,578,425 2,379,125,326 195,453,099
TER0FHALL FBBBYRETT/N BB AETFA S 31,610,103,620 1,140 44 232,126,612 1,536,962,007|  -1,304,835,395
15 B2 SFEIHFETTRE(E I ESETRE S 28,008,155,005 10 10 6,080,800,531 0 6080800531
B EETR AR B 7 MU SRS AT AR ) 35TE BB S R 5 M 24,926,083,511 386 21 5,356,089,368 1,988,530,476 3,367,558,892
YIS PR EUCETF AR RS > | 3 28 1 O4E I P B BUR S A S ETRE: 4 27,873,389,713 26 21 2,308,120,504 2,398,673,181 -90,552,677
TEA BT & R L ETRE 4 19,521,885,572 148 19|  18,086,241,921 281,258,761|  17,804,983,160
B E L E R 0EEA DL B4 ETEE 4 21,619,315,407 224 24 3,300,520,326 2,682,615,408 617,904,918
cP R (2 51 37 B T B 0- S 4F B 25 Te B AT (B 5 ETEEE 4 16,387,536,563 109 12|  14,168,998,806 0 14168998806
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B EEReRESETEES 21,328,829,188 936 52 2,911,264,569 6,874,065,025|  -3,962,800,456
B 25D FEEBUFEFETRE S 22,133,251,023 113 12 4,997,021,583 611,682,656 4,385,338,927
B 22 A SEETF AR R S > T- 0 FE A S S SRt A A S 17,757,110,184 233 12 3,660,966,072 22,069,631 3,638,896,441
B ISMFEHLL FEBEEATEETFE S 17,913,402,301 585 29 1,172,757,336 322,201,750 850,555,586
HOCAE BESSETRARA R 4 > $re S BBUR | 3 E S ETRE S 19,745,028,891 9 11|  19,212,040,842 269,130,418  18,942,910,424
BB ESETPANE S > B ERBUR ES - RS 19,591,829,567 911 25|  12,781,654,614 1,468,841,434|  11,312,813,180
B EEBUF S ETRAR RS E I ERBF ES0FEH S 20,430,536,011 1,266 33 2,595,099,486 8,984,936,726|  -6,389,837,240
A 7 A R ETFAR A L5 2 375 o [ 1 O AR (3 R BSR4 (B (4 ETFA 8 20,301,587,319 5 19 3,100,910,689 179,804,544 2,921,106,145
H LR AETFAARIE S > S S0 EHI(L LS A B4 19,515,215,429 486 29 1,311,830,465 2,115,563,595 -803,733,130
TR T R K B S M 4 &3 SR B (S 4 ETRE S 17,310,421,162 420 25 2,778,941,118 4,941,106,808|  -2,162,165,690
B ISR S SFE AEEETE & 13,412,908,674 90 12 2,191,431,200 0 2191431200
YL TS ETRAR YL 4 > YRS DL F BN EETRR S 5,281,821,848 17 8 5,037,869,840 2,330,122,055 2,707,747,785
% EURE TR 4 > 5 M 3 L 04E (LA _E)BBBSTE B /s F i e 18,978,439,294 599 34 0 3,319,168,725|  -3,319,168,725
YIH AR EUCETF AR 4 > L1 OSEHLL FRHEG 3 TS ETRRE S 14,352,345,065 16 12 0 6,008,607,250|  -6,008,607,250
BT A A BETFARIFE S > BT/ S0 O4ERI(_F)BB BT B A H RE TR 42 15,145,408,262 339 24 943,212,261 0 943212261
YIS TG ETRAR RIS > Y B0 L 57T SRS ETRE S 13,645,775,608 14 11 0 2,869,954,560|  -2,869,954,560
EEEN BN S EEFETFE S 11,955,104,835 19 6 113,570,548 0 113570548
YL TEUCRETPAR IR 7 Y| I SEEHALL EAAAT AR SE T A B A ETRE S 8,567,973,704 24 14 0 0 0
EEIRSFEHsWEERES 10,323,511,278 400 26 4,459,279,937 5,028,250,713 -568,970,776
B % TS I ETFARRIR A~ B 4 BRS04 DL 25 T ISR ETRE S 11,271,919,027 56 12 1,504,806,798 1,004,599,884 500,206,914
B AERLL P EIBCR M SR EETERE S 8,264,477,655 47 10 1,773,935,359 2,001,577,970 -227,642,611
BB E0FE DL R RS 8,870,528,717 233 13 154,732,862 3,277,990,944|  -3,123,258,082
B ERGS AR A S 2 i N RO ERMETER & 7,676,356,817 50 6 0 0 0
ch R (= 5L 3 RS  OF & th ) 5 ok B 4 & [ 4 TR 4 2,168,486,948 167 10 1,255,809,318 81,531,873 1,174,277,445
BIFR S RETFARRIE & T R | SEE R T s S 5,234,483,608 326 14 1,069,593,376 2,294,289,675|  -1,224,696,299
1EEE20FHALA FA3SR DL EAFIESFETEE S 7,046,210,617 7 6 0 0 0
& HZ e itas METFAR R B > & H AR sa RO & 357071 SAE AR T HETEE & 597,143,896 126 13 0 81,989,525 -81,989,525
1EEE ISR, RSB SETRR S 4,011,514,786 15 6 155,640,114 37,103,660 118,536,454
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BEas ISFEHHDL BN SRS A EIEETE A 3,755,576,717 61 12 96,151,886 0 96151886
1EEEEEDROFHLL_ EAEETEE S 3,620,803,490 6 3 0 0 0
P ER (= 5t oD S R R M ST & 1 0 B (& 4 ETRE S 3,612,370,039 64 12 3,013,905,546 1,567,158,164 1,446,747,382
AKE10FERLA FETTARAEUESFETEES 2,593,951,937 37 9 314,973,792 265,857,343 49,116,449
B ISMEHALL EASRE T A EIEETER S 241,410,523 82 6 0 0 0
(B3| SAERA DL F RS EE (4 ETRE S 3,655,226,205 18 5 112,967,823 2,987,367,516|  -2,874,399,693
B TR TP AR B 40P B M BT T5E B I A S AR S ETF 2,196,798,610 272 14 1,020,087,250 122,818,161 897,269,089
BRI S ETFAR AL & 7 | SEEHAD FASR R A IR (B S 1,881,106,635 326 13 0 0 0
KSR 10FH B ECR M SR ESFETEE S 1,728,473,696 33 9 757,441,978 19,523,736 737,918,242
TERIOFHALA EETT ER AL BB FETEES 1,650,555,796 639 22 0 22,666,090 -22,666,090
oh R (= 5 2 B S 54 T U 4 E TR 4 1,335,182,809 349 10 43,591,532 236,463,379 -192,871,847
YA T IR TR A S U SR 35 T B (R R BB 5 ETRA 1,511,595,216 145 10 22,065,735 0 22065735
BIZE N A SEETRAR IR 6 > ISR DL AR RS S 5 1,474,056,502 215 11 0 931,706,924 -931,706,924
TEREES £ = BRI ETRE & 1,024,192,477 1,221 27 105,971,070 0 105971070
YIRS T A E TR & YR SFEHADL 35T W SRR A R AETF & 991,842,056 114 9 21,978,073 172,081,496 -150,103,423
TEARIOFEHALL FETT AN S IR E S ETEE S 1,060,799,274 718 23 0 0 0
B A TR ETR AR B o 37 B | SAF DAL e S o S A (M5 BT A 1,101,210,651 11 5 0 67,889,581 -67,889,581
¥t e B RS 2 W IS D) FE TR SR ETRA S 1,095,118,911 6 6 0 0 0
B ISFEHADL EASF R B R IREEEETAES 1,007,487,276 433 12 0 0 0
E S HE R REBI0FIHLL R EF TR EETERE S 1,440,982,877 19 8 0 0 0
B I0FERLL TP EIBCR M Rl E S ETEE S 2,000,346,696 25 8 0 0 0
G BUNARRI S 2 S FETTIR TS | SFHLL FETFES 959,777,774 21 6 0 0 0
YIRS TT S BT S > JIHED0FE IR FAAATEAAGA RIS TEA FEAETFRL 4 916,496,667 137 9 22,194,042 173,225,664 -151,031,622
B TTUGS T ETFARRE S 2 B P S T A S RS ETFA S 676,404,452 54 9 0 0 0
B PR T E R TARESRE S 658,067,733 133 7 90,440,721 0 90440721
B4 A BETRAELEE 4 B H087 ME s 3 B8 |- St s S ETRE & 364,311,596 505 12 0 0 0
&3 EE R A 3 B T P S MR E T A A ETRE S 444,139,896 708 17 58,204,347 0 58204347
TCARIOFEHALL FETTREERI TEFETERE S 702,272,161 625 15 0 22,549,640 -22,549,640
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TERERBUINTZ I0FIAESES 539,142,724 351 16 21,916,482 43,884,554 -21,968,072
B EREUFHEAE TR S B AR EAT- 0 S 425,004,578 1,726 24 0 124,704,745 -124,704,745
HOAEBRETRAR R S > H7E SEBBU 0B ERETER 4 308,040,934 3 5 0 0 0
S — B TEI0ERIDL EAa T AR E TS N\ T SETRE S 342,988,177 0 0 345,360,000 0 345360000
B (S ETFAR A 4 2P sE 50 ()35 A S O H IR (25 4 273,543,933 113 13 0 0 0
B ISEHDL FAAA- AR RIEESE T A EEETERES 234,308,937 74 6 0 0 0
HEERE ESER L EE TR BN A EIESFETERE S 269,284,553 62 9 0 21,551,351 -21,551,351
1EEESEHALL BN &Rl (ESETEA S 810,173,814 7 4 0 830,409,584 -830,409,584
TCARERBUM0FHICL DEFEHIEREES 126,866,114 382 22 13,374,139 0 13374139
1B 5P E R (S FEFETRE S 1,570,272,915 4 5 0 219,026,605 -219,026,605
B T WRSETRAR R 4 7 B b BECR SRl 50- - 4EETFR & 160,840,280 56 10 60,532,976 0 60532976
K SEHADL F3ETTA-BBRAE S RhZE \TTE%?E’[FFQJ: 69,971,506 34 3 0 65,710,150 -65,710,150
TEARFEBFUF0EIACA_E) S48 H K A L4 107,542,011 75 8 15,546,379 0 15546379
[ F EAHETF AR R S s A0 (DA BRI A (S5 B H S ) 15 5 106,919,691 84 13 15,849,009 0 15849009
éﬁ;ﬁe%ﬁimo&ﬂﬂuﬁﬁ&% N EESSSHETRE S 31,940,225 12 3 0 111,489,425 -111,489,425
—E O HEEROFIAM EAEISEETERE S 27,694,292 20 2 0 0 0

Panel B: i %4 ETF & 5/ &7 3
S 11,613,362,368 301 15| 1,635,470,864 995,304,169 640,166,695
e 13,946,537,998 584 11| 3,501,204,775| 1,721,838,971| 1,779,365,804
! 1,045,202,613,136 27,385  1,391| 148,827,848,637| 90,572,679,394| 58,255,169,243
EEREETS 3,649,373,153,132| 1,732,353| 44,025| 412,057,626,723| 304,551,627,543| 107,505,999,180

Panel C: $tp e : & 4 £ 4] ETF

TERKEE RS0 117,368,654,780| 109,837 594 604,050,000 7,563,200,000{  -6,959,150,000
TTREESKEES 23,656,650,526 127,050 351 2,137,735,000 122,135,000 2,015,600,000
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FPF G A AEAETFE S | #HFHMFFE 15%F 221423
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AR LR E L RIEAE SRR ARV RIEAPE > R RFF X0
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12 B 7 3-8 ehe 4R X % 8.2353% 0 Afom f % A ETF endg b #4427 ] o

BREGODTFEARTAPRLAAELIO 564 AL 12B P E2 &

2

18Bloombergpf'i¢”’&%@€] FARFTEETHFFERESETHRE ) Honziaf %
ETF # B & 5 L e L0 ERAF g Lot 5 Lk 7}_&9 B 4o > ] 3-1 0 2019/8/31 enif
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1,045,202,613,136 ° @ }* #chp £ R K p 200 A B R E A B4 L R xR £ W L4 %% ETF
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Bl 3-1: 5% & 240" KR

3,564,236,751,853

= 2l g o o o age =2 s e TE AR e N v . . .
FHAR P FARESRTCLTEHERFER L2 ¢ o P L 120172100 12019£9° o
+= 4,000
=
see?®
3,500
...
.-.
YL E
3,000
l‘..
2,500 ---...---.---'°'.-"'-----"""‘-nouodﬂ"""..
-.......l-...
2,000
1,500
1,000
500
0
SR Sy \\:53‘ S %:\3’ Q\?’ S N 4 & S %’9 Qf’
'\;Qc" O . 2 '\;\@ q,:e' R}'b U‘& R‘\fa U\> ’\,\Q I~ ch’e' '\:0(’ & '\;\*a {U@ :\4\’6 Q}Q :@*b G\e '»’\0 I~ Qf-]@
M B A S A M D M M A A A A e S A M S A
BEAEFTIRE  eeeess ERELLERE ZIM R EIRE
ORI E 2017/10531 2017/11/30 2017/1231 2018/1/31 2018/2/28 2018331 2018/4/30 2018/531 2018/6/30 2018/731 2018/8/31 2018/9/30
(EEEFTHE | 35790,887,169 36,312,441,201 37,068,576,703 53,880,391,445 76,274,764,203 101,326,337.868 | 115,993,585320 | 143950483955 | 150.488,514,732 | 158477423429 | 188495,571,780 | 211,087.255,603
B SRR | 2.315,688,583,503 | 2,339.496,515.680 | 2.318,507,870,068 | 2425,187.213.948 | 2.425,786,095.977 | 2455.262,169,121 | 2.488,149,745,847 | 2,549.852.444,613 | 2.472.047,290.968 | 2.503,083.702.639 | 2,518,825,352,224 | 2.490,151,361.075
BEYNES U | 3,445,434,638,197 | 3,452,806,884,649 | 3,495,746,488,084 | 3,524,284,802,527 | 3,448,520,158,226 | 3,412,176,674,244 | 3,497,054,037,622 | 3,496,007,274,023 | 3,463,086,302,713 | 3,550,816,614,284 | 3,484,409,764,237 | 3,484,199,569,401
ORI E 2018/10/31 2018/11/30 2018/12/31 2019/131 2019/2/28 20195331 2019/4/30 2019/531 2019/6/30 20197731 2019/8/31 2019/9/30
(EEEFTHE | 261904171879 | 316153443384 | 374703028252 | 466378197131 | 513355925951 | 580.754,308,772 | 650060923279 | 729.494,566,535 | 841081924954 | 937.994,346,585 | 1,043,887,063.429 | 1,144,729433447
BN SURIA | 2,499,609,714,772 | 2,575,427,134,000 | 2,571,882,782,999 | 2,773,252,935,638 | 2,938,185,800,858 | 3,000,483,242,206 | 3,091,571,223,435 | 3,106,902,957,694 | 3,348,478,273,633 | 3,490,633,190,743 | 3,649,373,153,132 | 3,695,110,848,293
MRS | 3,305,375,818,415 | 3,330,159,827,082 | 3,185,594,370,481 | 3,399,949,808,943 | 3,461,719,093,292 | 3,487,606,154,105 | 3,543,151,718,968 | 3,503,367:447,145 | 3,585,013,006,839 | 3,587,573,030,911

3,573,227,127,991
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R L 17.8508% 0 £ %3] ETF 92,1676 & o £ % # ¢hif ¥ ETF 40 5
AB I E FIFAgRE T S RIS o b A FR20 28 (1)
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#32: % ‘JETF%”“**

E"} Rk D DB EF AL o ﬁ‘# FpP-pFEl 520199 % % o Panel A : ‘bETF le £ ETF > Panel B : *ETF : #f £ 3l
% X ETF > Panel C : ¥t @ & 4L & A|ETF o $Fp/ 5 8 0 % o
Panel A: i XETF : - &4 § ¥ ETF
804 = = i 2 - & & E BArEMR|p N2 P ([RGB (RLZB | E RS | E RS
B | RS | WS | WS | S | S | s | EFEpr S | (12Mo) | (24Mo)
SIFE2SFEHA DL FEEAEETF 8.7057| 16.2363 - 21.7620| 13.1883|  3.2417
BELs 25 AL FEBBUESETE 8.5311| 16.3500 | 22.1867| 20.9222| 13.4066|  3.4369
1EEESEERVEILL EAEETE 8.1558| 15.7662 - 22.8994| 13.3976|  4.3954
B HSEBEBUREZR20FEEDA F 8.0919| 15.1020| 26.3380| 24.0068| 21.5743| 24.9834| 12.8412| -6.6064| 15.9643| 13.3268
TCAREBIEUF20EHA A B EZF 8.0907| 15.1789| 26.6527| 22.7494| 21.5078| 21.2873| 12.8733| -7.8877|  15.991| 13.5969
Bz I S A 20 HH(MA ) E R A EIE 7.9534| 155246 26.9997| 22.4998| 21.6670| 25.2739| 12.9348| -8.2906| 16.4036| 13.9852
FOEEBBUT20FHAA L) EHETE 7.8532 - - 17.9586| 11.5325|  7.8532
EPI SEEERBUM0EEIDL FESETE 7.8285 - - 16.8978| 11.6085|  7.8285
— U HE A EEROERLL EAMETEHETE 7.3811 - - 14.4661| 10.9075  6.6214
F %?—ﬁ!iﬁif@lofﬁﬁ;ﬁuj:{a% 6.6286| 13.8062| 22.2506| 21.3764| 23.4191| 23.3242| 11.6678| -5.6482 9.541|  8.2685
tm ISTEHADA BN SN SIEETE 6.3876| 13.3852 -| 21.3567| 19.9401| 10.8675|  1.3167
j:lofliﬁﬁuj:s%x& BN BAEESETE 6.2850| 12.8477 - 12.1618| 10.4155|  6.1746
1BFESFEHADL  BYEEE 5 ETF 6.2386| 14.7675 -| 236339 257602 11.1563|  4.2369
PR I0EIALL 3B BBBE T EAE(E B E FAEERETR 6.2364| 14.6493| 22.6064 -| 24.6661| 22.2469| 12.1108| -1.6521| 9.8771
B ISTEHADA F 335 EHEMEETE 6.1954| 15.5476 -| 246503 27.3718| 13.2394| 5.2788
B ISHEHALL ERHEFE N EEETF 6.1795| 14.0637| 23.4613 -| 24.3897| 18.8760| 12.3344| -6.1727| 11.1937
TEAR20FEHAPL FAAAZ AR E T EIESETE 6.0329| 14.3465| 22.7130 -| 24.0506| 22.3350| 11.8905| -1.0783| 10.9686
LE20FEHAPL FAAA R AARATIZE TN GEI(EHETE 6.0105 - - 8.7985| 12.6052|  6.0105
B ISEHADL EAS SRR IR EE S 5.9566 - - 14.0010| 10.6269|  5.9566
GIFEN0FEHA LA RSN SIEZFETE 5.9073| 13.6230| 22.5137 -| 23.4958| 20.1690| 11.5388| -0.7952| 10.5045
1EEE20EH DL FEA3SR L BN EESETE 5.9018| 14.0466 - 17.5982| 11.6222|  5.9018
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TCRIOEIALL E T B BRI (7 ETE
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& v AR 10 AL ) BBBIE L B MU FIfEZFETF
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K S10FEHILL E ST AR EfEZFETE

kS ISFHALL FFITTA-BBBAR B RlSE /N FFSETE

R P B 2R TR IALL [ SS TTARR(EF

ISP FAAA E ARSI EHESHFETE

Bl 7e AR 10 (DL ) BBBSE T EUN AN F] (55

BEas IS DL EASRSE LA FI(EETE

HOLERFISFE L ERp B A SR R T 4R (EZFETE

EFBP B v AK0-35 FE AR I B EI(EZFETF

Bfam |SFEHADL EAAA-ABSRRPR{#ZE ST/ B HETF

BRI v R0 DL E AR EE TN FIEIFETF

A0 3ot Rl {EETE

=R BRI 10 DA EETEI S EIFETE

SIS R F RSB F] (HSETE

B (E B Fe AR 10 DL AR SRl (27 ETF

Bt 0 L. oAb EETE

B 2RI SFE AL B AT AR SR

F— BT TURER I R BETE

B O BT 55 (L) FT B E F R (AR

TERI0EIALL T B SR T (HFETE

5.8412
5.8044
5.7695
5.7570
5.7164
5.6738
5.6198
5.5782
5.5490
5.5197
5.5029
5.4822
5.4206
5.3540
5.3271
5.2816
5.2693
5.2170
5.2035
5.1811
5.1698
5.1018
5.0867
5.0737
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4.9405
4.7738
4.6862
4.6495
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14.8697
13.5488
12.7094
14.7034

11.7388
13.9288
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13.4304
14.3348
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12.9629
14.0431
13.3494
15.3267
14.0338

14.3619
14.4941
12.8925

11.4748
13.6174
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26.7911
22.6831

22.2065

20.8375

21.6984

23.8483

18.7243

28.2191
25.9644

26.6474

21.2063

22.2933

25.7305

22.4922

22.8097

26.1653

19.6209

28.4598
19.4247
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17.2776
25.8236

8.6950
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12.3667
11.1521

9.5153
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18.5198
21.6730
14.8621
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17.8201
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24.1561
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11.1493
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10.9036
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10.6580
10.1209
10.6215
11.1078
12.4891
10.8932
11.0068
11.7228
11.5396
11.3734
11.3375

9.0976
10.7174

-3.0665
-5.9028

5.7695
5.7570

-4.3520

5.6738
5.6198
5.5715
4.1903
5.5197
5.5029
5.4822
5.4206
4.7555

-5.5010

5.2816
3.0796

-3.5407

5.2035
4.9194
5.1698
5.1018
5.0867
5.0737

-6.4906

4.9405
4.7738

-2.8799

4.6495

10.0629
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9.5061
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7.6887




{EEESF AL EUIEAL S Fl{EFETE

G FETCIRIT(EZR 1 SEHALL EETE

{EEEISTFHILL FAEFCEEIFETE

T ESEE P S FHILL E S TR B SR N F(EFFETE

TR FEEBUN T2 10 HE 7

= A BB (E277- 105

E AP BT E F R ESFETE
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& FB 1 BB Al (E 7R ETE

TEA P B R (R BOR M i 3 22 S B ETE

B ESFEHAL EEURYE SR EZETE

A3 2 10 P BUECR S Al (E 2 ETF

22 & P S EA A E R SR EZFETE

BEas TP E o EREOR M R EETE
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& F P BECR el (5 2570- 14EETF

R E A R AETE

4.2191
4.1565
4.0175
3.6796
2.7300
2.6434
2.2382
2.1840
1.9705
1.7668
1.7387
1.5267
1.2450
0.8057
0.4743
0.4444
-2.2372
-2.2528
-2.2772
-2.3305
-2.4351
-2.4430
-2.4720
-2.5153
-2.6825
-2.8379
-2.9428
-3.2843

12.3288

10.6665
7.2742
7.0561
5.2980
5.3160
6.6063
3.6331
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3.8797
2.8789
2.1015
1.8636
2.5799

-2.2508

-3.2074

-3.1814

-3.0938

-2.9958

-2.8018

-0.9915

-3.2956
-3.9979
-4.0442
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15.4404
13.9265

6.9239
8.5633
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5.6590
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4.5582
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10.5006
14.1000
13.5653
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16.4608
6.8244
10.2791
-1.3500
5.3468
5.0790
4.1945
4.0543
4.5864
-0.9937
-2.0844
-3.2893
1.0075
-0.3558
-3.4480

9.0600
4.1565
11.5327
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7.6449
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5.8834
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3.9871
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4.7552
4.7840
1.7046
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-2.3043
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-0.2847
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HOCEEEUS 1 E3EHESETE -6.6663 2.0779|  1.7295| -6.6663 -
Ak ED0FERALA EEBI A EETR 0.2610 ;
7k B EHHER AN EETH 0.1260 .
HOCISEIACA ) ETTE R ESFETE 5.4345 -
& FE P E YN L T 555 TS DA F RS E AR ZFETE 1.9648 ;
Hp B E A L T 50- SAE BRSE T BUR (B2 ETE 0.6663 ;
RS R E R = PR T BUESFETE 6.2174 -
e EECR SR ES T FETE -2.9500 ;
4 — I TE A I0FERA LA FAa B ASE TTEE A\ F)(&SETF -3.3295 .
& IR v RO 5 e 7- | S HHSR{ T (EETE 0.8023 ;
RS S e M O & ) 5T hE B4R & (E 2 ETE 2.8114 -

Sty 3.7915|  9.4495| 14.8448| 16.5812| 15.6824| 12.5589| 9.0961| 0.8673| 8.2353|  8.9650

SRR E 79 62 30 8 39 89
Panel B: # %ETF : 45 & %] & X EIF
e = = i 2 - # 5 E FArEan k| N2 p |G B ([ RLZB |E R | E R

B RS | FEPS | FPSF | FRUF | S | B S | FPS | Fprs | (12Mo) | (24Mo)
B v AR 204 HH(DA ) FE B AME TS 8- 56 H I [)26% 14.4147| 26.1367| 44.5236| 26.6135| 36.2971| 33.1615| 23.8868| -12.0644| 30.3160| 25.2862
TCARFEBIEUF20EHACA_B) 2558 H I R26% 14.3501| 25.8349| 43.6214| 25.8519| 35.7775| 30.6058| 22.9909| -12.0555| 30.2241| 25.2097
TCAREBIBUF20EHACA B ESFE H 6% -8.1751| -13.2279| -20.2980| -17.8850| -17.2956| -22.2650|  5.0043| -11.5069| 13.6574| 11.6735
B AR 20AEHH(MA L) EBUAMETS BB H = 1% -8.2048| -13.0921| -20.4300| -17.3504| -17.2444| -20.6416| 5.2125| -11.4694| 13.6202| 11.6910
Panel C: $tpe s : & 435 & A|ETF

s Z B2 L - & 3 BorEk|p NP ([RGB | RLZBY | EEL | RRE

B S | S | FPS | EFS | EFS | FS | EFS | FRYS | (12Mo) | (24Mo)
TCR G E K50 5.41 7.46 0.92 12.52 16.51|  287.32 11.46|  -13.38 15.61 13.58
TTAEEERE 4.47 4.79 7.73 18.12 16.37 85.21 11.05 -7.62 13.66 12.53
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#4-1 f SETF : 455 § & biid & 7
PRk GAEE C FGHE ARG RERE FERE Panel A P > % ETF 30 Panel B 1 2019/9/30 > f %
ETF Tt - AUM : A &K (Him: A o) o #F3 FEERT R 4 FHREC PP MFTHEFELBH&E -

o

Panel A: 4 p » % ETF Fn

N , BHp o FFRsbinda

ETE 7 & # e AUM P N : b E T o
00694B = FE(E 1-3 2017/6/8 202,919,250/  0.0018% 0.0008% 0.0004% 0.0009%
00695B =¥ (& 7-10 2017/6/8 206,976,812|  0.0009% 0.0009% 0.0003% 0.0008%
00696B = F=E(dE 20 4F 2017/6/8 206,059,563|  0.0015% 0.0007% 0.0004% 0.0007%
00718B & FSHEE SR IE 2018/2/8 6,697,741,953|  0.3500% 0.0843% 0.0400% 0.1123%
00745B ‘= #5FfiE 0-1 2018/8/15 337,993,442|  0.0400% 0.0094% 0.0038% 0.0168%
00845B ‘= £33 HHLL S 5 2019/7/16 1,229,111,403|  0.3893% 0.0840% 0.0300% 0.1061%
00784B = 5 EfL 5% % 2019/3/27 682,172,481| 0.2633% 0.0690% 0.0167% 0.0790%
00746B = %[5 A 4\ EfE 2018/8/15 219,422,067| 0.0231% 0.0069% 0.0031% 0.0090%
00740B = &R L5 (5 2018/6/8 235,490,308/  0.0584% 0.0158% 0.0010% 0.0205%
00741B EFeEkEmUE 2018/6/8 224,455,198|  0.0573% 0.0318% 0.0067% 0.0298%
00846B = FBUMIRST(E 2019/7/16 647,476,234  0.1669% 0.0709% 0.0190% 0.0572%
00785B & F @i E A 2019/3/27 339,405,516/  0.0349% 0.0116% 0.0093% 0.0133%
00687B [s{Z 20 (S 2017/4/13 593,478,619|  0.0018% 0.0011% 0.0005% 0.0012%
00725B EZ=FLEER N FIE 2018/2/7 524,173,034|  0.0576% 0.0229% 0.0080% 0.0238%
00726B [s5Z 5Y+37 i 2018/2/7 2,353,240,340|  0.4376% 0.0929% 0.0449% 0.1219%
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00727B %% 1-5Y =UifE 2018/2/7 2,309,091,948|  0.4286% 0.1636% 0.0572% 0.1660%
00732 EZ% RMB 4G HAER T 2018/5/14 7,660,862,495|  4.2857% 0.2145% 0.0640% 0.5706%
00744B [z EE s (H 5+ 2018/8/3 388,200,535/  0.0083% 0.0041% 0.0016% 0.0041%
00761B [EZ= A /A EIE 2018/11/30 | 1,690,884,811| 0.2650% 0.0600% 0.0213% 0.0727%
00780B []Z= A 4f<eFill{E 2019/3/7 425,962,214|  0.0573% 0.0182% 0.0100% 0.0221%
00781B [z A 4RI (E 2019/3/7 396,076,258/  0.0360% 0.0171% 0.0100% 0.0176%
00782B [Z= A 4/ & 2019/3/7 441,406,361| 0.1020% 0.0376% 0.0120% 0.0408%
00798B [z 1 A 4R (& 7+ 2019/5/3 341,916,895/  0.1000% 0.0420% 0.0337% 0.0532%
00799B [z A 4B (E 2019/5/3 479,369,662|  0.0557% 0.0288% 0.0190% 0.0324%
00679B JTAZE(H 20 4F 2017/1/17 | 10,243,946,919|  0.0322% 0.0322% 0.0320% 0.0322%
00697B JTAZE(E 7-10 2017/6/23 588,796,639  0.0025% 0.0025% 0.0023% 0.0025%
00719B T AZE(E 1-3 2018/2/1 195,558,818|  0.0079% 0.0009% 0.0003% 0.0013%
00720B JTARILELRAEIE 2018/2/1 162,633,441|  0.0200% 0.0080% 0.0018% 0.0084%
00721B JCAHEfE 3-5 2018/2/1 2,368,693,631|  0.0690% 0.0364% 0.0200% 0.0385%
00751B T A AAA & A N\ EIfE 2018/10/3 319,484,759|  0.0190% 0.0092% 0.0031% 0.0098%
00786B JT A 10 4 IG $1T{H 2019/4/2 596,769,057|  0.0357% 0.0192% 0.0025% 0.0185%
00787B JT K 10 4 IG B 2019/4/2 467,091,055/  0.0341% 0.0145% 0.0036% 0.0160%
00788B T K 10 4 IG EAHEHE 2019/4/2 638,712,360/  0.0683% 0.0413% 0.0100% 0.0414%
00710B FH @2 {# &l zs (& 2017/8/21 564,183,192  0.2743% 0.0273% 0.0100% 0.0365%
00711B FH B 1w 37 Sl {5 2017/8/21 566,850,897|  0.0507% 0.0200% 0.0078% 0.0231%
00747B FH 1 B F 5 (5 2018/9/4 6,964,923,861|  0.6190% 0.0991% 0.0221% 0.1316%
00758B FH EJFfE 2018/11/14 | 3,562,737,537| 0.4129% 0.1110% 0.0320% 0.1320%
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00759B FH fHlZE(& 2018/11/14 | 3,924,745,248| 0.1862% 0.1393% 0.1102% 0.1402%
00760B FH 37l (> 3£ (H 2018/11/14 1,499,848,611| 0.1351% 0.0724% 0.0167% 0.0707%
00768B FH20 -3 2019/1/28 215,057,877|  0.0005% 0.0005% 0.0002% 0.0004%
00769B FH 1 [E{ & 2019/1/28 604,989,630/  2.0000% 0.0500% 0.0217% 0.1751%
00789B FH /\ & A3 2019/3/20 3,318,267,672| 0.3251% 0.0837% 0.0130% 0.0951%
00790B FH ZXJIEfL 1G s FlfE 2019/3/20 1,509,135,008|  0.0625% 0.0553% 0.0551% 0.0556%
00791B FH ZE77(= A& 1-5Y 2019/3/20 | 10,205,514,335|  1.2563% 0.3200% 0.0427% 0.2877%
00722B Efz5 15 4F 1G EBS(E 2017/12/15 369,260,000/  0.0152% 0.0106% 0.0077% 0.0110%
00723B fis 15 4F 1G RHYMH 2017/12/15 263,804,000/ 0.0227% 0.0073% 0.0050% 0.0077%
00724B #fz5 10 4F 1G £:FlfE 2017/12/15 310,663,000 0.0152% 0.0065% 0.0040% 0.0067%
00754B Efz5 AAA-AA N\E(&E 2018/10/22 | 2,984,599,000| 0.1217% 0.1200% 0.0650% 0.1049%
00755B #fz5 15 4F 1G /N FfE 2018/10/22 206,895,000,  0.0369% 0.0133% 0.0050% 0.0149%
00756B #fz5 15 4F EM T fEfE 2018/10/22 | 1,499,467,000/ 0.1027% 0.0317% 0.0195% 0.0383%
00764B Bfz5 25 FFHE(H 2018/12/24 199,935,000,  0.0008% 0.0008% 0.0007% 0.0008%
00765B it FEEE(E 2018/12/24 199,314,000  0.0097% 0.0041% 0.0021% 0.0049%
00792B Bz A RANEIE 2019/4/3 203,354,000,  0.0495% 0.0100% 0.0020% 0.0127%
00793B Ffrs AAA-A BE (R 2019/4/3 199,919,000,  0.0373% 0.0175% 0.0027% 0.0176%
00794B Ffis 7+ BB E 2019/4/30 509,080,000,  0.0115% 0.0060% 0.0033% 0.0062%

T 3iaiE 1,532,693,054| 0.2411% 0.0447% 0.0170% 0.0566%

i 2,411,210,933|  0.6447% 0.0593% 0.0215% 0.0907%
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Panel B : 2019/9/30 - & ¥ ETF F 3t

ETF 7 &

AUM

2019/9/30 » 454 f % ik yaid & 47

Bt LA 3 B Lo
00694B = FiZF(E 1-3 20,336,344,096|  0.0620% 0.0459% 0.0084% 0.0390%
00695B = Fi (& 7-10 375,288,184|  0.0013% 0.0012% 0.0005% 0.0011%
00696B &= (& 20 4F 18,835,859,089|  0.0687% 0.0392% 0.0067% 0.0366%
00718B & FSHEE SR A 22,226,789,904|  0.3000% 0.0671% 0.0207% 0.0855%
00745B & s ErfE 0-1 160,067,718/  0.0136% 0.0063% 0.0025% 0.0073%
00845B ‘& FoHr L EAH 1,980,171,115|  0.3893% 0.1134% 0.0298% 0.1265%
00784B & FHEIFEEE 667,853,685  0.2667% 0.0511% 0.0120% 0.0752%
00746B EF A 4R\ EI&E 42,647,813,854|  3.2168% 0.6202% 0.0650% 0.8040%
00740B & Fi 2Bk E(E 14,147,351,165|  0.4385% 0.1910% 0.0824% 0.2116%
00741B ‘& F &K SULfH 3,620,609,700(  0.1171% 0.0132% 0.0037% 0.0171%
00846B = FEUMIR TR 4,671,119,525|  0.9712% 0.5244% 0.1436% 0.4157%
00785B & Fi4: Bl (s 11,650,479,765  0.2506% 0.2268% 0.1732% 0.2242%
00687B 7% 20 fF(E 19,766,817,882|  0.0390% 0.0352% 0.0117% 0.0298%
00725B [EZ=LEER N FIE 17,134,067,636|  0.7527% 0.2898% 0.0551% 0.2835%
00726B [EZ% 5Y+iHlfE 27,068,594,989  1.4321% 0.5215% 0.0641% 0.5319%
00727B [#Z# 1-5Y SU(&E 6,189,815,298|  1.7286% 0.1365% 0.0040% 0.2654%
00732 E{%E RMB %5 HHER 7,619,973,198)  1.8072% 0.1785% 0.0437% 0.3317%
00744B HZEHEF14: (& 5+ 37,175,274,783|  2.3905% 0.2857% 0.0485% 0.3775%
00761B EZE A 4/ \El{& 47,192,178,054|  1.3380% 0.3556% 0.1360% 0.4883%
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00780B [z A 44 FifE 21,113,566,128|  3.8767% 1.0823% 0.4200% 1.1370%
00781B [EHZE A 4l (& 1,405,179,134|  0.0917% 0.0473% 0.0080% 0.0437%
00782B [z A 4/ FAfE 1,836,753,041|  0.4200% 0.1351% 0.0111% 0.1317%
00798B [z 1 A 4R(E 7+ 667,394,353|  0.2000% 0.1053% 0.0347% 0.1068%
00799B [Z= A 4B (E 1,005,088,637|  0.1311% 0.0527% 0.0248% 0.0607%
00679B JT A ZE(E 20 4F 35,122,653,433|  0.0828% 0.0694% 0.0467% 0.0695%
00697B T AZEfE 7-10 525,909,267|  0.0026% 0.0019% 0.0017% 0.0019%
00719B T AZERE 1-3 28,703,866,091|  0.6110% 0.0305% 0.0027% 0.0880%
00720B JLAFEEK A EIE 30,992,104,748|  1.7750% 0.2560% 0.0060% 0.3639%
00721B JCAHEfE 3-5 18,064,151,895|  0.4045% 0.1899% 0.0183% 0.2025%
00751B JTA AAA & A N\ EIfE 62,976,635,221|  2.7347% 0.6513% 0.0200% 0.6739%
00786B JTA 10 4F 1G $R1T(E 726,442,649  0.0390% 0.0190% 0.0050% 0.0184%
00787B JTA 10 4F 1G BRyfE 1,145,987,611|  0.1400% 0.0320% 0.0044% 0.0357%
00788B JT A 10 4F I1G EAE(S 1,870,272,837|  0.2200% 0.0627% 0.0133% 0.0722%
00710B FH 4tz (& 12,208,181,375|  1.2840% 0.4989% 0.0204% 0.5075%
00711B FH g2 {# 3 {5 8,637,148,494|  0.3556% 0.1000% 0.0133% 0.1018%
00747B FH th By F 55 (& 40,791,244,009|  0.9295% 0.2743% 0.0719% 0.3536%
00758B FH AEJE(E 2,611,776,882|  0.1270% 0.0600% 0.0200% 0.0645%
00759B FH #U&E(H 3,916,590,402|  0.1260% 0.1010% 0.0960% 0.1024%
00760B FH 37 Bl b 3£ 55 13,258,287,490|  0.7950% 0.3576% 0.0357% 0.3310%
00768B FH20 &3 (& 3,492,534,042|  0.0070% 0.0063% 0.0020% 0.0053%
00769B FH tfi 5 {= A& 192,235,055  0.3175% 0.0417% 0.0213% 0.0735%
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00789B FH /\Elf& A3 6,679,784,261|  0.2240% 0.0792% 0.0033% 0.0800%
00790B FH ZXIEfir 1G gl & 789,299,365  0.0625% 0.0258% 0.0004% 0.0271%
00791B FH Z£77(= FfE 1-5Y 31,266,721,495|  3.0640% 0.8332% 0.0686% 0.9146%
00722B Efz5 15 4F 1G E5(E 20,186,681,000,  0.6962% 0.4633% 0.4400% 0.4999%
00723B fis 15 4F 1G RHYMH 39,191,419,000,  2.4509% 0.8896% 0.8000% 0.9653%
00724B £fi5 10 4F 1G &@kfH 60,790,424,000,  2.0800% 1.0381% 0.0104% 1.1162%
00754B Efz5 AAA-AA NE(E 15,115,664,000]  0.4497% 0.3340% 0.2360% 0.3430%
00755B Efis 15 4F 1G A HfE 3,630,540,000|  0.1380% 0.0733% 0.0411% 0.0749%
00756B #fzs 15 4F EM T HE(H 37,802,925,000,  7.0683% 0.4682% 0.2199% 0.7993%
00764B Ffzs 25 FFE(E 22,234,615,0000  0.0692% 0.0692% 0.0692% 0.0692%
00765B B¥2x 1 EE e (5 971,005,000,  0.0248% 0.0092% 0.0035% 0.0103%
00792B Efzs A 4R\ EI{& 231,317,000,  0.0495% 0.0100% 0.0020% 0.0116%
00793B Efzs AAA-A ELE(E 225,681,000,  0.0373% 0.0175% 0.0027% 0.0177%
00794B Ef2s T+ & (& 9,669,892,000|  0.4186% 0.0856% 0.0336% 0.1124%

=] 15,336,662,556|  0.8561% 0.2232% 0.0680% 0.2534%

i 16,347,002,968)  1.2801% 0.2722% 0.1353% 0.3008%
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420 Lol m R
FALk R - Bloomberg TR E o RS REE P EA I REE ST cHEFE AP THILIE 0 —’ﬁ)fp deis P TH R
FE AN FHPERE THPRILE - HEFE 12018897 32019#97 - Bloomberg Tickers: & A ¢t % o & TWDV1600
Index; ~ % ¢tie% o2 COFXV Index -

s _ %ﬁé@}%‘%%ﬁﬁﬂ,ﬁﬂé%i (BEf * H&EFIT)
SIUNEEL AT GE | TTASINELLE N ERGE WRHE

20184F > 9H 14000.0 7835.5 21835.5
20184 - 10H 18116.0 9660.5 27776.5
20184 - 11H 16054.0 8540.0 24594.0
20184 » 121 13870.0 8375.0 22245.0
20197 - 1H 19090.0 10638.5 29728.5
20194 > 2H 10505.0 5913.5 16418.5
20194F > 3H 14683.0 8475.5 23158.5
20194 > 4H 13588.0 8359.0 21947.0
20194 SH 20233.0 10520.0 30753.0
2019 » 6 18031.0 9321.0 27352.0
20194 7H 17254.0 10478.0 27732.0
20194 > 8H 20697.0 12195.0 32892.0
20194 - 9H 17815.0 9929.5 27744.5
FHEE 16456.6 9249.3 25705.9
5EE 04.0% 36.0% 100.0%
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%.4-3 i?!: £ET $ /HL?('J‘ v /? ‘b T i;‘m Lt
F4L %% : BloombergF R « ¢ FARBFEIR T L EMP T ER LD £ o ﬂFF’“ 5 12018£9% 12019597 o ¢ B piw ~EY P
WAL E Y R sro EY A A = VLR A - HwRAW Y AL = Y HRET ISHHEATHILE v L
=T REFE o WHEATH S E S EY I = YRR ETF /ICRHEEATHLEE .
EEE
i ¥ﬁ@ﬁs¥f"*anlgﬁé§3?grg i R FEREE %&f %_Ejlﬁ%%’;ﬁﬁim%/\ PR
E@m%g%%% B AR T T e e e P
20184 > 9H 21835.5 30.543 30 34,617,607,026 5.19% 8,198,719,423 1.23% 26,418,887,603 3.96%
20184 » 10H 27776.5 30.966 33 56,015,480,987 6.51% 1,234,761,424 0.14% 54,780,719,563 6.37%
20184 > 118 24594.0 30.844 37 69,900,766,570 9.21% 15,725,762,017 2.07% 54,175,004,553 7.14%
20184 » 124 22245.0 30.711 39 72,319,324,110 10.59% 19,777,692,496 2.90% 52,541,631,614 7.69%
20194 1H 29728.5 30.736 48 134,753,940,817 14.75% 53,796,947,771 5.89% 80,956,993,046 8.86%
20194 > 2H 16418.5 30.77 51 79,545,718,962 15.75% 32,728,205,541 6.48% 46,817,513,421 9.27%
20194 > 3H 23158.5 30.822 62 109,020,376,314 15.27% 61,065,123,894 8.56% 47,955,252,420 6.72%
20194F > 4H 21947.0 30.899 72 135,780,373,110 20.02% 65,205,085,845 9.62% 70,575,287,265 10.41%
20194F » 5H 30753.0 31.603 78 118,694,294,853 12.21% 67,257,381,699 6.92% 51,436,913,154 5.29%
20194F - 65 27352.0 31.063 80 171,759,069,109 20.22% 67,619,455,668 7.96% 104,139,613,441 12.26%
20194 » 7H 27732.0 31.094 86 152,905,755,915 17.73% 61,066,253,625 7.08% 91,839,502,290 10.65%
20194 » 8H 32892.0 31.398 87 148,677,108,040 14.40% 90,572,679,394 8.77% 58,104,428,646 5.63%
20194 > 9H 27744.5 31.03 89 157,548,503,960 18.30% 29,831,253,392 3.47% 127,717,250,568 14.84%
SEEE 25705.9 31.0 61 110,887,563,059 13.86% 44,159,947,861 5.47% 66,727,615,199 8.39%
Tt 4505.7 0.3 22 44,071,569,294 4.86% 27,719,028,447 3.14% 27,614,293,634 3.06%
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S HENMEE : 46.3482

EBREES MUY : 46,000,000 E {1

BEAMTD ( g ) 208 21328 ( IR AUMS5.1% )

TEZATRRS : —H (S HTHIRE 52 ZEF)

5%/ '\ﬂ%ﬁ 11,299,600 JT & #&

TREER B 2R (%) ETF 3R = (%) Bt =B (bps)

0.27 0.27 -0.34

Bt Z=FRACOR

BHtZE(bps) | EFREAS | PE/ELER | EXEFHFEY |FBWA | KSEH

-0.34 2.67 2.49 -0.11 0.05 -0.08

10/16 & A KEEEEE 46,000,000 1EBENAIEL ( 49 21.32 BT
it

KIBARBEER
EERE-0.11bps -

KREAFEDIZ=G -
BIH ETF 3R :
= H ETF JR1& :

VAN
o
Bt =

HENSCRREEIFSR (52 S25% ) - R E HIE!

WARKEMGEABSMUEETE -

EBETF EBRHE (TH): 2019/8/12
24,732,914,060 TTEBE
23,081,272,791 Tt &

S HENFE : 48.3701

) Z A #R/AT]ME ETF
FE£5-0.34bps - EREE) S

EHEEEENE : -45,500,000 EfiI
IEAZE (ELO) 208 22 Braet (LR AUMS.T %)
EZAZHRS : —=H (T+1 BIRE 30 X=% - T2 HIBE 38 X=%)
FE RN 2= (%) ETF ZRENZE (%) 1Bt Z B (bps)
TH 2.22 222 0.04
T+ B 0.16 0.18 2.15
T+ B 1.41 1.39 2.06
B ERIGE
EBlt=E@bps) | B5REHRAS | PR/ELER | BXEFHTEH | MEWA | KBEH
TH 0.04 -0.40 0.09 0.06 0.62 0.22
T+1 B 2.15 0.26 0.00 2.34 0.02 0.06
T+ B 2.06 0.89 0.00 238 0.05 -0.06
8/12 & A KZEHE[D] 45,500,000 EBENIEL ( #4922 (BoaME ) ZEE ETF - HREEAE

1 HASERFRAIRE - EILAE A A BRI BN T2 MM E ( T+1 & 30 < - T+2 B
BE 38 X ); B E3ROI40 - WERARREELIER T+1 HAKR T+2 B2 BIELE 2.15bps K-2.06 Z
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24-4: L F A BT Ap M e
TAL KR C A ol 2 (2019) @ * THRPFFRFE oA FLE AL LSRN E RELE A AT RERTE
LT SR BT E - AT R 5200317 1p £2018#8% 31p o

AT B EIHEIER | e FIENTR | GBS | MSCI SRR SRS GRS Barclays £ ER{FEI#EE bEE £2 152
Gl HEIITRK 1.00
F& TR 051 1.00
BRI R R -0.25 -0.04 1.00
MSCI S BRHS B -0.30 -0.09 0.68 1.00
LEES 0.26 0.23 -0.26 -0.22 1.00
Barclays 4R {5458 0.02 0.05 0.24 0.37 0.28 1.00
PE S IE A 0.07 0.04 -0.49 -0.54 0.09 -0.52 1.00
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SR O EN201TEL2 L T ARE S AL RN TR KR D 252 BT R4edr A £ R017TER ER  F A LEFY K en
2017# R #4F ~ ¥ M2 F A et o
HEACE (2017 4 12 A 31 H)
B Ve I B - i B B R
BERLE o | Bovek | omms | mes | omms | mses | @ R
(NTD : Billion)
5 TIRREES Gl 18.98% 0.00% 20.46% 26.35% 14.24% 19.98% 100.00% 1,898.36
2 TR IRES (BEH) 20.17% 0.00% 22.29% 24.21% 16.70% 16.65% 100.00% 869.70
% TR RS 12.85% 0.00% 25.41% 25.61% 15.63% 20.46% 100.00% 723.11
NN EAR RN 5 8.99% 7.82% 24.49% 28.52% 21.41% 8.77% 100.00% 584.27
PP S 32.03% 0.00% 2.06% 0.00% 53.80% 12.11% 100.00% 6,811.73
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PEREE 01062 0.0110 0.0908"" 0.0161
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