REPLEK IR R®RES (LOF)

2017 555 1 2

=R G

20173 A 31 H

HEEEN: BEESETHERMERAT
HEFTEN: FERBRBITROBERAFR
WREXEH EHB: 201744 H 21 B



FRAEGEK £ 8 (QDII-FOF-LOF) 2017 4E45 1 ZEE#HRE

§1 EERR

R EHNNE S LEERIEARS ISR A R RICE, R IR B K IgR ,
FFxs FC A AR FCSAE L AR PR S8 R AR AN ) S DT

HEFE AN EE BT I A IR A FAREA LSS FRE, T 201744 7 19 HEK T A
WG R S5 AR bR . HERIAMB A G EEANE, RIEERABR AR RICE. RS
e N W S iR/

BB BRI LSS S B Se i RS BEAE R 97, (B APRIESE & — s A

G AN SRR HARELI . BBA KUK, S0 LM BB R A0 A4 Bl 152 A
RS .

ARG P 55 BB R 2

AWEWE 20174 1 A 1 Hilg% 3 A 31 Hik.

§2 H &7 ML

2.1 ZEHEKIFMR

FEETRIFR RAEprEk 38 (QDII-FOF-LOF)
YN TR HRAEIE K

5 oy AR 161815

A (Y i RARIF KA (LOF)

e AR 2010 /£ 12 A 6 H

T S AR K < 4 A A

193, 861, 788. 80 3

BB HAx

FEAT R LA S (RT3 T, I8 AR e BRkVa A
PR PUEAK TN G, BBE SEIE & 5™ 1Y
YIRS 2

AR HE G N S BRI [ YRS IR BRI 25 65 T A 15 280
ETF, BREAFAABORISHE s K K BTF, MLSLh Ak
#E 90% A L i A AR B 3L R A e, AR R B T
DA G 22 1) ETF B At 7 A Jk 0 1) 2 A% 5%
B, FERH “AEWMT” WERERSTIER
Gt LREEVEIHTRE BT R B R
RIS & “H ML ORI TUE K 3 S 2 4 i
BRI AL Sl , SEPLE G B R YIRR 2
WAL

o2 om 12 m




FRAEGEK £ 8 (QDII-FOF-LOF) 2017 4E45 1 ZEE#HRE

AR 4 TN 3 I B [ U e SRE SR AN B T T 3 L
HAEMEEE &k, @ R 4 mldiy 4 it
AT B AR AT SR

ARG EHELH N BET RSN T4
ME T AR ST ST 60%, HAAMET 80%% %
FHuskEEE S, ReskH 2 HE—FLN
(RIIBSURF 5 25 43 % LU AP A5 T AMIR T 56 4 8 7= 1B 1)
5%. PLIEMK T A FE 4 4R BB 5 A T S R A
ETF, BRERHABORSRE S IN A& 10 ETF, b &b
7 90% LA R SRR L A 4, DA R R ER TR T
B K EE AR 1 BIF sififi s &, AL S
P IR T i A 4 DA R P B A B A A
TEE bR, BEEO TR LR, WA %
SFTFF

Pl m T SRR R 25 % (S&P GSCI Commodity

AP BREL B AE Total Return Index) .
AREEE N R A RRPUE MK £ B S S R4,
PSTIERESE R FEAEZ5 150 0% 2 4 v 2050 v TS XU A T A 5 1
Bl
HEEEHEN RAPFESE T A TR A A
BEEIEE AN r [ BARAT A PR #]

2.2 BHMERBUHMBIARHEEAN

i H BB PR E A
2 He 3L The Bank of New York Mellon Corporation
3L A LM RAT IR AT B 7]
T b One Wall Street New York
I ik One Wall Street New York
HS 5 2 NY10286

§3 EEMFIEIPMESIHERI

3.1 EEMFIER

Hfz: NRMIT

HH (201741 H 1 H — 20174E 3 A 31
EBI L HHh i (2017 4 H)E 3 A 31
L ATC SIS 4, 354, 254. 16




FRAEGEK £ 8 (QDII-FOF-LOF) 2017 4E45 1 ZEE#HRE

2. A A -3, 468, 853. 73
3. IR 35 5 G A B AS B A -0.0177
4. AR L T 1A 89, 127, 567. 79
5. FAAREE S A A E 0. 460

e 1 AWCSRB R AR RSO . BB as . HARION CRE A e shiioa)
TUBRA R R A AR A 2 SE et il A 24 Se i E A2 sl as -

2. ERARESVSHEARAN IR RA NZ RGN IRA], TN SRS LRI K P 2K TP
Ik /e

3.2 HEHERI
3.2.1 ARG SO FFER R K 5 R L ST R AW 2 (1 L

; ‘ 2| PSR R 438 LY 45
G FES | EIKE | LGRS | SRR -6 | @-a@

KEO PREZE® [ ELE) mRERHEED
HE=

A~ —3. 56% 0. 46% —5. 05% 0. 88% 1. 49% =0. 42%




FRAEGEK £ 8 (QDII-FOF-LOF) 2017 4E45 1 ZEE#HRE

3.2.2 BESEFAERRE S RITHMEN KRR RIS FNLS RE A 8 R

AR B I HE
M G 58 T AT IR A R 1 o) 300 M 45 b A S M Ve 2 4 1) B S 30 LR

24.54% -

16.36% -

8.18% 4

0.00% 4

-8.18%

-16.36% -

-24.54% -

-32.72% 1

-40.90% -

1 T TS 1T 1 . S S

-459 08% 4 * ]
A7.26% i H ' : ; : ]
fi=} ™ @ [ = m fi=} @ T
Q A Q oo o Q oo
o I3 - @ ol =+ @ - o
- Q Q A 2 Q - 9
=} I} 1 B W =) =) e B
= = = = = - - - =
o o o o o o o o o
o o Izl [ = o [

|— < TR B — oA L M R

=
E:
*

o
o
=
[=]
=+
I
o
ol
(=)

e ARSHEEGFEAZHEN 2010 4F 12 A 6 H. @SS RME, A5G HESS AR
ANNAWEEH . B OS5 RN AL S & T3 ] Sl RIS R 5+ =R AHE -
TR TR ST ARSI G T 1 60%, HAPAMRT 80%& 5 T il Ik F A&,
P4 5 B3 HAE — 48 LA FIBU U7 058 L & TEAMIR T 2R B B0 1B 5% HLad ik 32
S TRINPRR O T TR ETF, FRERSSEOCKE MO I ETF, M STHHEIEAE 90% L AR
A TR RS AR G, DL BB Tl B KR SO 07 1) BTF BRfiide AU a5,

§4 BEAME

4.1 REZH (BHESZFPA) FHH

EAREMES R |
o | s e b i
A | BEaY

%5 0 k12 0T



FRAEGEK £ 8 (QDII-FOF-LOF) 2017 4E45 1 ZEE#HRE

fiil 12247 . 2006 4F 22 2009 4 ¥ 56 f5 7 B A=

A s GEUES P A A B A M
PRI g - g | THTABERLAE. 2010 4 7 I GRIEAE S
RE S EEAIRAR, SIS, e

2 WK ERBUIE S B A (LOF) 22 F

WG BB, EEE: PHE.

it A7, 2008 4F 9 H & 2009 4F 3 FAAFER
FIHS 4 B BR A ) BB 4 TR

2009 4F 3 AN EEHARAR, §
AT 7E R R FE A PR B FEER 45 . [ 2012 4F
9 H 4 H T HAE A iE Py H 95 3 R 500y
WU TR, 20134 12 A

- 8 4F 16 H 2 2015 4F 7 H 16 HIfATAR % 3 18
SR EERNE R PR S G4, 2015 4F
8 H 6 H% 2016 4 8 H 5 HIAATMREHIEHE
i @ R SO R B R e i A B
ZM5$8H13H§2M6$8H5E%Eﬁ
HErIE — 7 — % R B OIE R I R A 4
HERH, ﬁﬁMﬂﬁ% EEE: .

A
SHE | &M | 2016 F
Z+ | H4& |[1H14H
Z

Lo BEAR AR H AT AT H e R & & A H BA mIE R E 2 H
2+ AEZF AL SCEMAT I GIEZRAL AL 5 B B AMED) HIAORIE -

4.2 REWNFESEEERFERILBY

ARG EENAERRE N RIS (P ANRITMENESR) (PR ANRITMEES %
WL« (GEFRRESSEEEINEG RILATLHEEL . CRETUBEIK 3 LS 55 2%
& (LOF) JE& 7 [A) MEAAT EFEMIME, AEWME M B 5T 5 s BRI 4%
S, AR AURS: (K2 A, D9k e BREAT NSRRI 2, To5 3 2 e 0 AR AT AN i
WIAT N AREETEE. BTN ARERSREASTEH RGN LS G FNLE.

4.3 A PR GEBYLH
4.3.1 AP35 HI ERPAT R

B TR b ERE W 2 ) GIEFR R RS E AR AP S ERSER) ,
E T ARFZGHEY M AXFZHPATHIEY &, HEL TS E NP GIITHR, ]
WEASF XA R R — MR B A .

ERGTREIATT, AESEHAMWE T4 W&, N TR EHES AR ptar
FCFF. FRF, ERFERFEEET, SEEAH, RIRAH ST AR S AN & D 5

o6 u 12 1w



FRAEGEK £ 8 (QDII-FOF-LOF) 2017 4E45 1 ZEE#HRE

BRI BE AR GEIRAUBE, PRAES 32 5 2H 45 B A AL 35 B SR AN L -

FERZ G PITINTT, ARG EBNTATR P GBI, LI “mHELse. ki, tplne.
SRErn” RN, SRS IR H S A A TR SIATILZ

TR G MY, ARG I NI R A G OUAT 04, FF B AP S IAT I I
Prifdts S35, AR GEBNGENS 24758 5y fill B 1T RAR SV 55U A B AT 1 DLREAT R SN A
SEMIRIRL AT, FRxd AL AT S 4

EREFNIR, ARHGEBNAEAR T WINIEIAT T A2 5 il BRI AR S E -

i

4.3.2 REZHIT AT
ARG WIN, AT G AR R IUAFAE W] BE 3 BN 21738 5 M 2 4 R 52 H A 247 4 o

4.4 RGN ZES BT SRR SR I U

2017 AEH—ZRBE, [EBRORGER AT, o B R A TR AT R 5. 1%, Horbm sk fe AR
BUFPRO. 6%, mrmbr iR e e B Rk 2. 1%, mabs Tk & @ fa i ok 9. 2%, o Bbr i 5t 4
JEfg LK 8. 9%. A, JEIMMMASTERTIE LR, 3 A TTs, SR Rk BEARES I, T
Py 0 B DM ALAE Ik A 3RO e B4 5 T RO, BURE MRS RS N k. St R U7, SEonin
B, BEMERE. R E AR, RIEGKR. EERWELET ST
, B RIBHOEQI I . BT —a i, Kb Zimisia s, REem T, EE2 N
BRES SRR, FETIHNKERS . 8RR, 5 500 184 Lk 5. 5%, 44
Hrik so B bk 9. 8%;  MSCT BrXmidp e B Lok 11. 2%, F - E A E AFREC K 9. 4%,

U, AR Bk B IR, AN PO S B . FEEE T EREE, RS TH
OPEC ¥47E 5 25 HAEAN R 22 LA I KA = WU E e, JEgE N P14 3
REMGBUABILNE, A RKFMERE, Bl EM S0 BT iRy i
B, R O S BURINTE I B, AR SR IR S RO T RS o AR i Gl IR o o
THE T XN, RIERIRBUAL GRS S, TEMUG KR B Al b, R4 987 i B 1
CEMIVERC R NSy, DASHASIC B AR (K45 2 5 SR B T 3728 1k o

BEMEYR, AIESMHBUFER 0. 460 70, AR G BIFE G K% -3 56%, [FHLS
PO e B R I 2 6 5. 05%.



FRAEGEK £ 8 (QDII-FOF-LOF) 2017 4E45 1 ZEE#HRE

4.5 MEMAZRSFAE ABEEES T #ETE U A
AN, AR AL T A TR H 2 BT A N B AN — 1 A R 5 1
BT BT HEHE .

§5 BEAGHE

5.1 REPRESH-HEEL

¥ it H &m (ARt ) di 4 BB R ()
1| B E - 0. 00
Horp i@ - 0. 00
o - 0. 00
EFEEIE - 0. 00
R YR = R AT - 0. 00
o | EEH®E 73, 376, 695. 60 81. 80
3 | e AT - 0. 00
Hrpe g7 - 0. 00
Y SCRFUE SR - 0. 00
4 | ERLATAR AT - 0. 00
Hrp: mi - 0. 00
EES - 0. 00
AL - 0. 00
BUIE - 0. 00
5 | KANREEMBE™ - 0. 00
Horpe W R0 ) E
I A e i 0-00
6 | Bmmip TR - 0. 00
HRATAE RN G S84 4
T . 16, 320, 925. 63 18. 20
a1t
Hopt g3 136. 10 0. 00
it 89, 697, 757. 33 100. 00

5.2 REWRESNER G IEFTHKBE AT RIERE S
T AL GAMR I WIARREE A ML AT IEIE.

5.3 REFIREATILD RORE RIFFFERIER R A S
T ARG AR WIRARFAT IS LA

o8 m 12 m




FRAEHIENK 8 (QDII-FOF-LOF) 2017 4E45 1 ZR R 4

5.4 MEHARIEA SOYME b 2 & F 7= 5+E EL BN EEFF BT+ 42 B R RAFFE IR
Ak
T ARG WIRARRA B LA EIE.

5.5 REHAREFIHEAER D RO RBAE
T ARREGAR G AR RTFA IR

5.6 REFIRIEA FOME 5 S B FE LR/ HEF T A2 Fior 8% B 4H
T ARG WIRRFA 7.

5.7 MEHARIEA SOYME b 2 & 57 5+ EL BN EEFF VBT +48 B SCRAESF B
e
T ARHE AR WIACR A 5™ SCRFIESR

5.8 MEWIRIEL A SOHME S EE T 5E AR/ RIRT L4 SRATAE S BT 9
41

T ARIESAIRE NIRRT A ST EN.

5.9 MERIRIE A NME S EE T HHE IR/ NP R R+ 2 2 S B R A

o e
. . T NI e ARME N |,
P g B 44 TR EeHRA | BfEFR | FEA i ¥ P

(%)

GSSI-GSQ MOD BB

1 - - - 13, 267, 502. 45 14.89
TR PORT-C
POWERSHARES DB

2 - - - 9, 759, 266. 83 10. 95
COMMODITY IND

3 SPDR GOLD TRUST | - - - 9, 009, 933. 86 10. 11
FGS-BACKWARDATED
BASKET E-ROLL

4 - - - 8, 115, 998. 01 9.11
COMMODITITES
TRUST
GOLDMANSACHS-S&P

5 - - - 7,800, 903. 15 8.75
GSCI E20




FRAEGEK £ 8 (QDII-FOF-LOF) 2017 4E45 1 ZEE#HRE

STRATEGE
PROTFOLIO

POWERSHARES DB
6 - - - 5,700, 615. 62 6. 40
OIL FUND

ISHARES A50
7 - - - 4,720, 354. 57 5.30
CHINA TR

UNITED STATES
8 - - - 4,127, 326. 84 4. 63
BRENT OIL FUND

FSP DJUBS
DIVERSIFIED

9 - - - 4,097, 601. 16 4. 60
BACKWARDATED

FUND

CSOP WTI OIL AN
10 - - - 3,230, 262. 98 3.62
ROLL DEC ETF

T AREPBR N EIR R G D  ER ISR G E A AL TIPS SRR
I BURATH# -

5.10 A AIEMHE

5.10.1 AESHENITRIERRRTECEPAFERRER I ILRAE, RE
WREHB HI—FEAR B ATHER . LTHER.

5.10.2 ZEEHREFRRFARE, BREFESAFAERROH2REBHE
e FAMERNEEREEZSIHEE.

5.10.3 A= R

FFs K S (ARMIT)

A7 HHRAE & _

IESGIEF3355 HaK -

2 A -

ISR R, 136. 10

JSZHAT HE K -

Hopth YR -

TR -

HoAth _

O ([CO [ [O |01 | (W Do [

&1t 136. 10

5.10.4 #REWIRIEA KL T He B I AT H 85 57 I 40
T AR WIRARFFA A T H B o] #4157

10 v FE12 1w




FRAEHIENK 8 (QDII-FOF-LOF) 2017 4E45 1 ZR R 4

5.10.5 WEHRITT+BREFFEREZ RELHI B
TE: ATEG AR IR AR A B

5.10.6 BEEAGWEMERFARSTF R
TP N RR A, LA 52 02 A0 5 At o] e e

§6 FTRAZE MR

LR VA

T I & 0 U

197, 807, 330. 41

e 5 JYT A 1) 2 4 A H DI 0

R - 75 03T 17 2 < A D [ 47 4

3,945, 541. 61

ety T (A R < R AR BB A (A L -
"B

T AR & i BiUE

193, 861, 788. 80

§7 ZREEENEZHERREREAE S5 WA

E: ARSHRSEHEAT ARG HRIEH G R ERHEAREE.

§8 WM MR E R RN HMEEER

8.1 MEA B—BREBFHFESHBLLFIXZ BT 20%H1F L
T AR S AR U AN A AT B < 0 01 LU 51138 1 B0 L 20% 1 L —

8.2 M HE REHHMEEER
.

§9 HENMHFER

9.1 FEXMHHER

9. 1.1 WPERE NS AR EPUEK RIS (LOF) ZEER M

9. 1.2 (BAEPrEfK FBUERERHE RS (LOF) #HEEH)D
9. 1.3 (GRAEPUEAK TR H S (LOF) fHZ3H)

o110 om 12w

B O




FRAEHIENK 8 (QDII-FOF-LOF) 2017 4E45 1 ZR R 4

9. 1.4 (HRAPUEAK FBIESF S B A e (LOF) FLE P

9. 1.5 (HRAHE G FB A PR 24 B TP EE ll 55 B )
9. 1.6 AFEGHE PSS BHAR AL AIE L PR

9. 1.7 AEEIEE Nk 5 B AL A E LR

9. 1.8 i WA A KL 8 P NAE SR € AR L P 1) & T A

9.2 TR
RS E AT IRAEAR LSS NSRS NI AT RRGEATBAEARL SN K
ol NEFT, fEARER. &,

9.3 & HR

PR BE T RRAEN], AT LA G, FIAEEFRR R N EE Bk Se i) & Hil ek S ENAE . 4H
RATF R, R EIE AT EARRE S A MG (www. yhfund. com. cn) 2 [,

RERSEEBRMERAT
201744 H 21 H

12 7 3t12

=



