KARIE K 40 32 5 BT TR S
IEHRREEREES
2017 SRR GHE
2017 %6 H 30 H

EEEEN: REREEEHEGRAA
EEFREN: FERVBITRGERAF
EHHEB: 201748 H 24 H



RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

§1 EEFER
SEBEANERES, HRERIEARRS R BAFERE R, RSP s 8N,
FFXE AR AL AER YRR e B ARSE AN Bl BT IR DT . ARG LR =02
PLEMST R T AR, JFHERKEL.

BEFEE N EAOARIT B A IR A FIRIEA S GG FRME, T 201748 H 22 HEK TA
GRS AR bR EHERIL. PR BRI WSS . R AAIRESFNE, REEZ
WARNAAERERGCE. R FUEMIR B B -

S PRV CLSAE H L B RS TR SR B s AR e B0, (EANVRESE & — € & A

BRSO ARIAMREZIL . BB S, Bevt & e AT I R AT S A2 B 3 A
e AINECE AR LY ST R

AN AR 4 B A R IR RS, IR T VAR, B E AR EEAR  IE S

At 5 SRR A I .

A 2017 ££ 01 A 01 Hik22 06 A 30 Hik.

b
)
=
H
>3
=il



RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

§2 E&R/N
2.1 HEFEFKENR
S AlK KRIE A 40ETF Bcd
H4 F ARG 090012
oA 090012
e LT
HeEFARH 2010 4E 12 H 21 H
REEEHEA KRS E A RA
EEEEN Hh LR ARAT B A7 A BR A )
i R B AR Fi 4 17 B0 i i 172, 772, 454. 68 4
e G RIAF S AN E A
2.1.1 BRESERER
F e TRUE K 40 42 50 BT I Fa BouE F 4% 7 L 4
e AL 159906
ey (Y 2 5 B i (ETF)
e FARH 2010 4F 12 A 21 H
B b eGSR 5 P TRYINE SR 2 5 Fr
i 2011 4 2 H 23 H
FEEH N KEFESE A RA A
BEFE N rh RO ARAT B A A PR A F]

2.2 E&miH

BT IRIE AR 40 285 BT BGRIR BOIE S 0BT 2k 4, B0 BREAAR I

By b FEORC, 36 SRBRE (RS BB 2 25 ML

A K4 DLRUE B 40ETF VRN H R B BEARI, 7 RE e & ifdd
AFLG I TIRUE A 40ETF . AREEGIHAS HIRIENK 40ETF fEH, &
5 B o F U — i R 7 5T H AR ETF, SREUE: &0 8dE ik
WIS #E H bR ETF JE G080 i s B sh B s i
W AT DU I 2R3 Sk H bR ETF BS540,

Mb g bl e v RIE A 40 A% 4 B X 95% +ARATIR WA AR (BiJ5) X 5%
AFEG RIS, MWK STk G TRAES. ke S5k
IR 2 4RI Mg 4. ARG NEHNES, BRNERNTEE, BA 5nE

K UL R 4R BT AR A BRI AR UL XU WA s R AE

2.2.1 BinEE™ M

BB Hbx O IRERAR TR AL IBSR S AR R BURLA B 5T B4 .

A B BRI R, RI5E 4 H MRS R 200 B 1 2H R B AL
HERERR G, FFARYEAR IR Bt i S H AR A 3t AT AR L 1 5
TR S O B A 2 R RN A B A A R i $E K A ELREAT NI

BB MG B PART 3 < FRY R DA RN 1] 355 5o AR ke < R b 14 i ) S8R mT RE AT SR LS
BRPAIE LR RS 0 3 BOR AR A 2 I, B A B A BV 2 R A
PREFPRAOTEAUN , S B B R] DU B & B AT 18 24 A Il AT 5,
MG BT AL & B R EAAR KI5 5

30 28 W



RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

b g L AL TRAERCK: 40 #4825
FEEERFEE S, TR SRR s TR G EE. forde STt
MW E. ARG SE, IR BRI R

PUSHCEARSIE | e, Pty b5 R0 D A6 407 0 S A R
AL
2.3 REEHEANESFEEAN
g EEFHEAN EEFEN
LK K FE G AR AT H LRV ARAT B A A BR A 7]
4 LR WE
FEREMWTEMTIN | BERAIE 0755-83183388 010-66060069
CERRIF] office@dcfund. com. cn tgxxpl@abchina. com
%P IR HLE 4008885558 95599
fE 0755-83199588 010-68121816

24 EREESTR

GRS PTG IE S E AN B MIE | http://www. defund. com. cn
R P RS 25 B T e E N ISR E NET

b
~
=
H
>3
=il




RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

§3 EEMFHIFMESIHERIN
3.1 EESIHEIBMY F 8t
SN AR

3. 1.1 WA AR bR WA (201741 H1H - 201746 H30H )
AR O S I A -374, 361. 63
ASAHE 11, 388, 512. 31
DAY 35 35 4 A BUAC AR 0. 0643
AIATE S B E K 2R 7. 06%

3. 1. 2 JURE S a5 WAEHAR (201746 H 30 H )
HHAR ] A7) T J2S 4 4 BUR 0. 0005
IR B & 05 7 1 172, 861, 514. 05
IR E & 0 B4 1.001

Ve LA B et e e AR LE O . Bedidicas . HAtloN OR & 2 se il A2 shiieas) #1kR
FH R % FL UG BOARER, AN 94 ) C se i e in B A3 2 el A& sl as .

2. Frik e b SHE R A BAE R NN EAE 5 B G A T, Th AR e el i K12
T oET .
3.2 BEEHERI
3.2.1 EEHHUFEEKE KIS RS LB 2 K LL 8

e aeE | gtk | gk
B 4 J&i@ KRR | EHEIRE | HEIREE R e O—B @—®
HZQ ELE)) HEZEZ@D
gLk —1MH 7. 75% 0. 95% 7. 44% 0. 93% 0.31% 0. 02%
HE=1MH 6. 49% 0. 90% 5. 73% 0. 90% 0. 76% 0. 00%
TEEANNH 7. 06% 0. 84% 6. 45% 0. 85% 0.61% -0.01%
Ek—4F 1. 32% 0. 88% 1. 25% 0. 90% 0. 07% -0. 02%
HE=E 41. 18% 1.92% 42. 48% 1. 83% -1. 30% 0. 09%
ggﬁ/ﬁ\ﬁ 0, 0 0, 0, 0, 0
R 4 0. 10% 1. 56% -5.11% 1. 54% 5. 21% 0. 02%

#
b=
bid
&
b=



RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

3.2.2 HEESHRAEMURESHBR THHMEE KERZ) LH 5 RS AR 5 R ARZ K
254

57.01% -
38.00% -
19.00% -
0.00% A
-19.00% -
-38.00% -

; e 3 E g b

o =+ [ - o i

- ] [} — ] [}

= o o ks © e

R R R R R R

[— “Aculeineif kI AOETRIR HE 4 & YRS E77 HTI 1o — Kokt iiad K AOETRI 1 VL bt i e |
e HEREEFAME, AREAESEFRERE 6 MANANECH. BERSIIR, REeHT
T E ] CAT AR e A R .

b
o
=
H
>3
=il



RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

§4 HEEAMRE

4.1 EEEHEANRESLEIFN
4.1.1 EEEBARRLEBRRESHALK

Rl 45 AT B A W) 8 vh [EIIE M 2 UE i R 457 (1999110 3k, 1999 4F 4 H 12 H
IERUROL, R ENE R S HESCL I E M T KBS E AR —, ENEAN 2 T ANRT, T
M AR BRTA R M EKBARAR, 75N P REFRERIEAT (50%) « HKIFHRADE
BRA ] (25%) « B A S B TR AR (25%) o FEM B R AFIES L, HEMEH, &
HEAEMREE R RS, BRI E RGBT, 2GR RS, R S v
B R PE R HR QDI LSS B

ST ENRERRE, AR T ARE LGS AR TEESMmF4E. g2
B, M TR RS IRA RS REE S iR S IR T T R e A
. WZE 201746 130 H, AFEGEHAILEH 5 L ETF & 1 H ETF B4, 4 H QDIT %
G Je 14 RIFTRIE SR B 4
4.12 EE&EEH (BEESLHEN) RESZHEPHER A

pul|

:I

ARG I G2 (B

w4 | s IR
R H 3] B {E 3

EZR A

W | O

2xib 4, 2010 4E 7 AN
KBRS ERARAF,
L L0 AR 6 '8 1
BT, 201343 H 25 HE
2015 4E 1 A 14 HAEE RSk
JEE RIS BT 34 (LOF) A
KBR300 F8 OIS 598 3k
GI L, 20154 2 H
PN 28 H% 2015 4E 7 A 21 HAEK
kP & 4 2015 % 5 H B e A% 0 B 77 I SR BRI 4% %
E/qum - 23 H HER G, 201547 A 22

H EAT K A% O XUE Sl 7
IE R RS R EEH, 2015
5 H 23 HiEEFRIERNK 40
A 5 BUFF TR R B F5 15 Jk
& KBAIERCK 40 22 5 BT
T ABEOIE I 4% BT 5L e
& P K AR 500 IR TAS 5
FAIBEOE R T S 5 4
2P, 2015 4E 8 H 26 HifH(F

M
N
=il
H
>3
=il



RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

KR 300 FEHGIF 1% % 3
G enM, AEHEENLE
Mo EHEE: FH

e L ARIRAN, EER VAR GE AR REZ H .
2+ UEFF MO IR THE AR AT 2 GIEZRA MO N R B BT AR CHEE o
4.2 B ARG P AT GBI R T E BB

AN, ARIESEHNAET GERE) . QEFRETIEESE) FH KRB EEEE
Al B SRS E REEGIEE U RUE, DIBUE T, BUE THESRBEANNEE,
AREWMIAEH . B T S5 B IE B B B, RN R B VR AN A s 1 150 B XU PR I
T, NFEGMEERRE NSRBI, Tot F RS HEA AR 25179 .
4.3 BE AN REH A AP S KT T
4.3.1 A5 H ERPATIELR

AN, FEGEBN S RIAT T AT S KRG . eS8 B GE I GEvh o 7 iEA
TH, WHETPraREHGES: 4 MEERHN. 3 HWN S HNBRE &5 58 5 [ 058 5
AT AHTEERRY] . BiFRAC 5 A [ 58 A AR I A 17 58 S s A 3 R R T
mHHEERE AR H SRR D RAGEIA SN UERE, BTG SAS i [E A —S
B AEAE 1 B PR AR B 3 50 S LA A T BSR4 22 AR, (HEE &8 5 Ih 2 L T4y
Bty ARRINIE S35 5 TR I FR) S 155 100
4.3.2 REXHITANERHY

RGN, EEEHNE AR EHE R ELZGITN. FHREHEREL
GAFAE 4 BRIA R ), SRR SRS TR 2. FEh B Bt LA 5 B B 4 & 2 [ B4R 3
RV A Z AR R H RS 5, ARAAELE S 528 5 it A HF 5640 [/ H R I 58 5 FRAS 8 1
BAIAAE Gy I Az H A & BRI T s R B & i 07 58 HAFAE 6 2B R H R AL 5,
JRR 43 08 g 5 2. BTG IAHARSE 5 H R 058 53 T g BRASE U )  Ag ¥ 4 58 5 5 R
PR WNZ R 5 AR P R R, oW .
4.4 EEANIRE P NS HB B KRR AL SR I UL
4.4.1 REPAZSEH RBASELT

2017 4F_EAPAE A AT ML, WEER . rHERZ B R SR, mEitiE. i E R
JUPRME R %, KR % EAE 50 B3k 11. 5%, Y 300 _E35k 10. 8%, TMiGIMLARTE T2k 7. 34%. 2017
ERREEANRGES R FERETEY, WEBELT-FIN WIS SR AT, AR X
Bro MEFFEEMCR A B FERAIE - B T EOIRE, $R5E K s R, K S A5 E LR

8 Ul F£28 W



RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

HRANE B RO TS

et N A TE G FEARORRE S LB R, A AR bR (K148 BUR 3 1 1A 8 LA RS (48 1 K% I i
BREAE.

4.4.2 REPAZESHLSER

BEAIMRE WARAEE G M BFEY 1,001 J8; ARG HIEE G0 AT EIE ARy 7. 06%, M5t
P B HE I 2 36 M 6. 45%.

EBEANNERAEY R RV EHNHERE

JEHE 2017 NP4, FES R E A S R RONEE TN, @RISR, A
IWNTEL TG R i, R R LG KRR Z WS 5T, 2Rk AEREH
TR R R AL G AT ., FITE S G A i o R K [ 7 M

AAEHL, WA ™RIBS AR E, BRI RS, AR R EUR S
AL B AR R AR R R R R AL A, 5 S B IR AR 2 I B/ M
4.6 EEAXRE P HNESEERTFEEHVHA

REEGEINIR FEE A5 U F NN A FEZR R 2y, AFMGEZ RS EEA TG
EBCRAMEAERE T e . AT AR BT DL B o A2 A 2 e SRR WP [ e
e SR XU RS . FEGis B, INSEAEIEHE . AL ORIE S RN BE 4R B N AL, A ]
M 2R DL 2 HORE DR AR D3 38 L AR LR MU AR RE D0 R G TAR 2217, A 2R D 2 i R h B4 1 44
BRAGEH,

SIS WEAUHE . [E R R B XU R AL OR B 4 B WA R B350 47 St TR AR R 4%
PP IENAS, VEAE SR IR SRR AL T AR ER K2 5 RS S B2 5 H G & 5T AR
KA T R EUE S RATHUE R AE T SEMAE SR A% (K R, AT A4 7 AT A
S B R RE OB R R 3R BRI O A AT RS AR S 5 AT 0 S A R R T R At

TARMEEM ST @R BT TP, DURIE R EE . B s B 6
HH G B IO (L 55, PATIEGMEBOR, I At BT WA E AR R, NSE %
H 47 B A A BCR AR T I — e, B R RS TAERPE b A0, 5 S i 4
F IS B E AR

ARG HE AT ERE Y AL SIS E A S M AT, I SHEE AT I 2 R —
o FEEMEBURMUCE RESCR I AEADTIE L], JE a2 R R S B A (E N LR A, X
AIEGFFEUER T O 5 BB DR R MBOLEUR, FAGEZ 2R ESEE

B, Z5MEECENE . O FR AR A E AL e, JE S B I R SR (SRR,
%09 W 328 W

A

%



RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

E 2R A2 e BOE R RIS (E T SF SIUEAT I 5t 2k e s i R AR ST

A GEMNS SAERES T LA AFAEATFTE R 2 pP R Bk ik S IR A G B
O R E UL FA R ITE A 7/ IR R A R 2B RS UM, A% 2 e SR ARAT
[ [V 117 3758 5 B 5057 db Aol / AE 58 5 i T 3 b 3 58 5 BXAEE FRF LE FD ] 2 Wi et i At A B R
FAHEMERIERSN B EHE .

B 9 P eI 0 B R L T B

AN B PN AL IR AR I i 5 TR R E AT U 7 S AR T A A T Wzt 7>
I
4.8 MEHAETEAN AL S ABRE ST~ HETER LN RHA

Too

10 T 28 I



RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

§5 IEEARE

5.1 WEHAAZESTE NG T EHIE Y

FEFEE ARSI AR T, RIS HEE N P E AR RAT B0 A IR A 7 A il sy (UES $ gtk
VEY AHSCBAER I E LA SR A L RN A E, W ARSI S TN — R G
AIRAR 20174 1 H 1 HE 2017 4F 6 H 30 HIEERRIBBHEIE, 47 VAR, MOZR S5
LB, NFEAT THEE N LSS, A AT T 45 T i 6 (R R 23 AT
5.2 BB ANMEHARESRRBIEENFE. BETE. FES RSB AUH

RFEE NN, KRS A R A AIEARE SR EE. B =S EmT . Eeh
A0 F U B [ A A B B R B PR SRR A3 B 26 il R, SRR T R e AR 33
17 (ERREIAN, PRGBS T GEHBBRIEGTR) SH XEEEM, 755 E B IS 1 ™%
PRI A R R E AT
5.3 IEEAXN AL EERETHUSEEEARTNESE. HRATERERNL

AFEEANNN, KEFESEEERA A NERIERRESHE GERRTESE RS
VEY RIAMAR S EAE R, A HHN i o 1) U148 55 1) A i 4 A PR A5 v 0 254
FERI. BRI WSl BORASIRESER A, Wi, o8, RRIEH
FRERAAFZMIT A,

o111 B 328



REIRIUERK: 40 58 5 BUTT TGRSR BOIE S B BT G I B 2017 4R 48 AR 5 4 2L

§6 FEEMFLUME REHT)
6.1 B HfiE
b RBRIERK 40 38 5 BTF ISR HOE S 35058 2k G e AL 4
WAL 2017486 A 30 H

Az NRMIT

B

AR
201746 H 30 H

EEER
2016 £ 12 A 31 H

B

AT K

9, 949, 449.

8, 979, 639. 39

SHENE

A PRIE S

1, 658.

3, 583. 07

S

163, 183, 000.

160, 131, 060. 00

Horp SRR

114, 560. 00

BB

163, 183, 000.

160, 016, 500. 00

IR

B SCRRIE SRR BT

R

AL

KNI R B

JSISCHE S i 5K

SRR

1, 789.

1,828. 79

ISR

ISR SEN

37, 641.

5, 992. 82

T HE Fr AR B

HAh g™

BT

173, 173, 538.

169, 122, 104. 07

AR A

AR
201746 A 30 H

EERER
20164E 12 A 31 H

i fit:

SRUIEEN

A2 oy M e R A £

AT e Rt

2t [l D R B K

EAHIE SR HaKk

JSEA T [l K

134, 942.

52

23,313.73

JSEAS A F N A T

3, 751,

37

3,812.99

RIS 2

750.

29

762. 61

A5 65 1 55 9t

A 32 5 B

3, 935.

19

JSLAZH B

RAS AR

12 T 328




KIIRUE B 40 52 5 RUIFTRGSR BOIE I3 43 Bk PR 4 2017 4 24 LA 74 4 22

AR - -
186 ZE FT A3 47 £ - -
Hops A7 53 168, 645. 22 130, 047. 94
it &t 312, 024. 59 157, 937. 27
A EN R

S I 4 172, 772, 454. 68 180, 676, 098. 92
R EL A 89, 059. 37 -11, 711, 932. 12
& AT 172, 861, 514. 05 168, 964, 166. 80
AR T A R S T 173,173, 538. 64 169, 122, 104. 07

TE: S HUEH 2017 4 6 A 30 H, HEEAHITME 1. 001 7o, HEEmHUEET 172, 772, 454. 68 1.

6.2 FlHZE

TR KRR 40 52 5 BTG HOE - B3 S &

A 20174E 1 H 1 HE 2017 4E 6 A 30 H
Bhi: ARt
A3 AR RETT LA A
5 B 20174£1 A 1 HE 2017 | 20164E1 A 1 HZ 2016
#£6H30H #£6H30H
—. A 11, 608, 650. 40 -30, 123, 082. 39
1LALE SN 31, 939. 24 55, 483. 80
Hrp: fEFLEIRA 31, 939. 24 55, 483. 80
RSN - -
PR SRR AR RN - -
NI Rl PN - -
FoA RN - -
24 B R (FR DL <7 A -188, 779. 68 -128, 729. 51
Hrp: RERTGE 13, 959. 26 -128,991. 31
e T -202, 738. 94 -
i Bt - -
L7 L FRIE SR B o - -
ikl =k and (&l - -
frE T 2k - -
JEERUAL 2 - 261. 80
3ARMER I (FBRLL “-” S5
11, 762, 873. 99 =30, 060, 840. 00
40500 (BR DL “-7 SIEHE)D - -
SHAMYN (FRLL “-7 S 2,616. 85 11, 003. 32
B = %A 220, 138. 09 230, 841. 00
1. BRI 21, 535. 29 40, 375. 68
2. FEEH 4,307. 07 8,075. 11




RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

3. HEMRS

4. 5 %H

15, 464. 23

3,371.31

5. AESCH

Horpe SRR e R B SO

6. HAmPRH

178, 831. 50

179, 018. 90

=, MEEH (GHREHEL -7 SEF)D

11, 388, 512. 31

-30, 353, 923. 39

. PTSELBR

M. #AiE GFsHid “-” SIEFD

11, 388, 512. 31

-30, 353, 923. 39

6.3 FTEEB (EE&HE) THR
S FEMR: KRIFRUE K 40 28 5 BTGB EOE R 50 3 S i i 4
AR 20171 H 1 HE 201746 H 30 H

Hfrs ARG
ZS
201741 H 1 HE 201746 H 30 A
TH
KB 6 AR EANE PR &R &t

— W E B
(BEiH{ED

180, 676, 098. 92

-11, 711, 932. 12

168, 964, 166. 80

—. AREIgEEE A
2k S E A E B OF
HARED

11, 388, 512. 31

11, 388, 512. 31

= RIEE MBS
PRk A AR B

CHHER DL “—” B4 -7, 903, 644. 24 412, 479. 18 -7, 491, 165. 06
wZ - =
1))
Horp, 1. S HER 2, 886, 277. 30 -175, 669. 33 2,710, 607. 97

2. FEAEE Rl 3k -10, 789, 921. 54 588, 148. 51 -10, 201, 773. 03
VO, A ) JE 4 1 A RE
B N4 BCFE F= A 1 3
SIHEA D) G E N>
PL “=7 S3E)
Fiv WARFTA #H B
(Vi) 172, 772, 454. 68 89, 059. 37 172, 861, 514. 05

LT L]
2016 4£1 H 1 HE 201646 A 30 H
Ui H

e

RorECANH

A& AT

— W E G

198, 623, 919. 21

28, 200, 796. 84

226, 824, 716. 05

14 T 28 ;W




RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

(FE D

. A EE A
IR ERE R - -30, 353, 923. 39 =30, 353, 923. 39
%ﬂ@)

 AIEE G I 5
ﬁi%ﬁ e R I
Q=R 7l S
%))

-1,427, 539. 16 -194, 485. 05 -1,622, 024. 21

Hrp. 1. & HEHK 13, 489, 916. 87 —654, 552. 54 12, 835, 364. 33

S IBE[R] 3K -14,917, 456. 03 460, 067. 49 —14, 457, 388. 54

U AR A
NSRRI 36
SR GRS
Lk =" SH))

T WK E B

N 197, 196, 380. -2, 347, 611. 194, 848, 768. 4
VD 97, 196, 380. 05 347, 611. 60 94, 848, 768. 45

TR PRE IV 55 3R (R AL AT 4y
Ak 6.1 & 6.4 WMERRBTHNTIAZEE:

ken JE ST B
HEEEMAMTA FEL TIER A ESRIN AN
6.4 WRME

6.4.1 EEXTTBORM T

AARE IR 2 BOR . ittt 5 i — IE R RS — 2
6.4.2 BiTR

R BEE . E KB5S S RIMB[2002]128 5 (T IF RS 5 B 5 5 A7 SRS Iv) 78 ) s
K1) WBL[2004]78 5 (WABCHR. ISP 5% & Jm % TR ZR 4R B 3k e BB (I8 &N ) W Bi[2008] 1
5 CRT AN ARE TOUEBCRAE D WHE[2012]185 5 (S-St L 7 24 =] e 40 22 )
A N TR BB AT 6 ) @ @ ) WAL (20151101 5 (ST 1A R R 20 2 B4k A~ A Fr
IBBCRA K n) @A) (2016136 5 (O THIHETT 5 VA SR 3G (B A 1 st (R 3E )
WA [2016]46 5 (ST HE— D WIHh 2T HET & o il e Rl A SR BCR AIE D) B (2016170
G ORT SRS [FME AR RSB (BN R BOR E A K HARAR I BE RN 92 55484, 3 2R
TR AR«

(D« T 2016 45 7 1 HAT, UAATHEe T AGFEReA R T EWBERGER, Ak
Bl SHIEF R PGB I G LR . i ZE MR RAEE AL, H 2016 5 1
Hie, bl b e WA SO ERL . MIETF I AL G BN IS R SRR BigF i

15 U 328 71



RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

FALWON AR E AL, X Gl )M AR SRR SN TR G fIE RS (R

(2) XESMEH T HEAFHBON, AR TLRE, GFRENRN, RMRE. a
RN, B3 ROFLE SO R HABION TR A L BT FL

(3)+ XHEESHAFI AL G RURHON, LR AT 655 ) A M AE 17 5 4 SRR AR AR 4%
20%H)/ N NPT o 0 B A BT A A IR B SRS, RRIBCUIBRZE 1 DM H BN (& 1M H)
(¥, FBE LRI g A N SINEL TS A FEIRIRAE 1 M BLEE 1 (Y 1A 1, BIRE%
50%TH NSRS A: R 1 4R, T 2015 4R 9 H 8 HATE 1% 25%1H NN AF i
B, H2015F9H 8 Hilg, BRI ANFER. WHESRAN LA RER, MEENE
MRS RN, I EIRBUE TSR, FRIRE (8] B AR AE H RT3, AR T IR R &
RN G ST % 50%TH NSINBLFT /4. LIRS 4 —iE A 20% MBS HHE AN A BT A58 o

(4) . FEE SRS 0. 16 B3 B EEAC T EIAERL,  SENIREEAMEUR R 5 EAE R -
6.4.3 RECH KRR
6.4.3.1 A i BT AR ] 5% R B H At B KR 5 R R IR T R A B

I 4 AR A AP 4 1) 50 R BHA T KR 35 56 R K R T AR R AR AR 1

6.4.3.2 FREWM EESRAERERIL 5 K& KRBT

RIKTT 445 ARSI KA
KRS EHARAT ( “RKRESE”) BN MBI, SR ETI
: G \
o E RO ARAT B B BR AR (A E A PN T
&
&

s

s

}R‘

AT )

HREFTARTUER A EEEPNIER
TR BAR A PR A 7] (“Je Kk ) EHARBA. e ENN
Hh R 5 B AT PR A ] BB IR

VRAERCK: 40 22 5 BTG SO 5 B

]3'

]3'

| b |

ANE4 1 H b

34 (“WRIERUK 40 BTF 3647 ) 0 H A5 ETF
BT IR A E (“ R E bR

KA HATIRA R CRRIE [ o

)

KEEIH R AT AR AR (“REEH
WA )

T FIRICHRSE 5 AR LW b 553G Y 4% — AR Mk 2T 37
6.4.4 AHREH K 4R BT AR SRR T 3 5
6.4.4.1 B REFT AL 5 BTHTRR B
6.4.4.1.1 BEXS
SHpA: NRMT

16 U1 328 1



RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

A
AT EE 3 ]
201741 5 1 HZE 2017 46 6 A 30
20164E1 H 1 H 201646 H 30
BT SR q LA RO SOl
. =L - P )i
V) ﬁ N "’ﬁ
RO | el | PO | o s
He KiUES 7,674, 204. 26 100. 00%| 2, 103, 241. 40 100. 00%
6.4.4.1.2 E&EX5
L. NRMIt
A
AT L ]
2016 4E 1 H 1 HZ 2016 4E 6 A 30
201541 H 1 H %20154:6 430 H
KRBT 44 FR H
e b P AR S
JRAL & JRAL &

AL ST EE A5 AL SV EE 1]
HERUESF 8, 596, 373. 99 100.00% 958, 475. 00 100. 00%

T FHE S S AR LA 4 A [ AR SN S s i, v e < DR T [ <0

8,596, 373. 99 Jt. ( FAEE R L HAA]: 958, 475. 00 J0), FE4 LA E4E o (A AT H ] .

%70).

6.4.4.1.3 BUER 5

T

6.4.4.1.4 RISATREETT I &

SHERL: AR

EN
—— 29{7@1)%1‘552017%)%305
g b A A R | BRI S AR | b R B <6
1] Lt A5 il ps¥ i) aail
HRUEZF 6, 993. 92 100. 00% 3, 935. 19 100. 00%
b A AT A 1)
—— 29{6@1H1ﬁ5§2016$6ﬂ 32\5
T A R | IR AR A | o SR A <6
) EL 51 i s i) aail
HRAUESF 1,916. 77 100. 00% 1,916. 77 100. 00%

e L

B e MR R, DL R b RS S0 S A BR DU w WO RIE R 2 A
ST TE KPR o

2. ZRIH IR AR 556 I B A e O 5 AR Sk SR S IR SR $ B F 78 R AT 3245 2

17 328 71




RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

555

6.4.4.2 }ECTTIREN
6.4.4.2.1 RE&EEH

A ARMIT
A 4 T B IR
i H 201741 H 1 HE 2017466 | 201645 1 H 1 HZ 2016 4 6 H 30
H 30 H H
IR A I S
e 21,535. 29 40, 375. 68
o SCAHRT BN
e P g 146, 132. 57 167, 551. 31

VE: SO KO 4 0 IR AT — H RS = A BRI R B AR ETF 84340
HRAT IO BE 4 VR R IR AR E B oM S, LR [ 0. S%IISE BRI, B H Rt B8 HK, #%
A3Ate HHE AR N:

FE R = (R — H =G 5874 - 50— H TR B A ETF S8 0808 2 M4 ¥ 7) X 0. 5%
/ HERH

6.4.4.2.2 BE&FLEH

AL ARG
ES 4 RE AT LS 1]
HH 2017451 1 HE 2017466 | 2016 4% 1 A 1 FI% 2016 456 30
H 30 H H
MR A I E RS
[PFEE 2 4,307.07 8,075. 11

T SOREEEFTE AT EAOWARAT IFEAE 2% 80— H 2L & 50 A N BRI RFA B AR ETF 3k &0 3
O LG B BOARE G 9 8, IR 1 0. 1eRI4E 2 a4, 1B H Rt 2R H IR, #
A3 HitHARN:

HALE % = (A — H 2@ 507198 - BT — H PR B b BTF 3t o RS )X 0. 1% / 2
FRA

6.4.4.3 5RERJ7BHATRAT | Rk Kt (35 = W) 32 &
AR T A S R AT BT IR) AR 3 2R s A 5 SR IR T #EAT O ARAT ] (R M T 37 ) 152 7 (555 ] )

A5y o

018 Ul 328 T



RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

6.4.4.4 ZREATREREERIHEN
6.4.4.41 HEHNEESEEANCHEEREREARELSHEN

AT S AR W N B PR IS F A 3 e R AR 5.

6.4.10.4.2 MEARBFESEEA SN HHEAKRBTT BE A ZE S HIFIR

A FE AR IR B 8 BN A ) AR SRR DT AR BB A
6.4.4.5 HREBOTRE BIRITIERRBUR 397 A2 AL B

BAr: NRmoo
S N S AT LY ]
%f 201741 H 1 HE 201746 H30H| 201641 H 1 H&E 2016 46 H 30 H
* HAR R0 EEEPNISELPN HAR R A EREPNIPSNI PN
o EAROVARAT 9, 949, 449. 42 31, 868. 72 14, 096, 262. 49 55, 273. 51
E: AEESNRIT AR BRI NP ELARTRE, ZEAT REDNEFER T
6.4.4.6 AESHEAHHNSEXRBT A IER KB
ARG HH N S b4 B AT LU A () AR 35 4 AR AR A A N 2 5 0B T AR IE 7
6.4.4.7 HAHSREEAZ 5 10 Ui BA
TARME R, KIEEFAH 165, 500, 000. 00 {73 H A5 ETF L4040, & H S8 te)
95.86% (2016 4F 12 A 31 H: AFLEHH 174, 500, 000. 00 4 HFr ETF FEEME, & HEAFH

ELA51 R 96. 07%) .
6.4.5 HIEK ( 20174 6 A 30 H ) AESFENREZIRIESH

6.4.5.1 RINEHT R /3 RAEZS T T HIR KA HIRIE Z FRIES

TR IR, AT G R FFAT BRI A B 2 11 At 32 PR AR IE S o
6.4.5.2 JYIRFFA R I 452 S5 188 2 PR SR

TR IR, AT G AR A R I {52 i S5 e 52 PRABEER -

6.4.5.3 BRI IERIEA 5 PRI K Fids
6.4.5.3.1 #4T R HHFFIER W

TFARRE IR, ARETHRTE T H6GFIERIEAS 5 /AR 5 .
6.4.5.3.2 X B a3 1E
FARWGEYIAK, RELSTLZ G FTH S IE RIS 5 Ve IR 525 .

19 B 28 I



RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

7.1 IRESFAEHRL

§7 BEAGHRE

EEEA: ANRMT

E o e gl ]
= T 4]
Fs TiH S0 Wl (%)
1| A . 0. 00
Hrr: e - 0. 00
HE T 163, 183, 000. 00 94. 23
[ 2 WAL A # % - 0. 00
Hr: fiigz - 0. 00
SIS - 0. 00
4 | REERE - 0. 00
SR AT A AR - 0. 00
6 | ENRELET - 0. 00
Hordrs W Bl A 1 S8 N R B 4 il B - 0. 00
BATH AR B &AM E 61T 9,949, 449. 42 5.75
At 2% T % 7= 41, 089. 22 0. 02
&t 173, 173, 538. 64 100. 00
7.2 HRETU DRI ERTA S
7.2.1 WEBRIZATI R BA R ERRAE
To
7.2.2 WEBARFAT R ER R R ERTAE
AFE G AR AR AR FA W BB T S
7.3 BREBA OME S B 7= EHE LB K /ANHERR B RT 42 B 2 3 A 4
To
7.4 MEWHBRERZHEHERTS)
7.4.1 RiFEAEHEH RS TR E 2%0ET 20 2K RE Y
To
7.4.2 RiFEH & HEH RS EFE R E 2%0ET 20 2K RE Y
SRiEAL NRMt
7 HA 3L 4 5 =
= Ayl HH e H LS 2
Fe | REAARN Ji& BE A4 R A RS2 &8 EHB (%)
1 002415 TR AR 1,021, 445. 00 0. 60
2 002450 AT 663, 559. 00 0.39
3 300059 KT & 462, 181. 00 0. 27

20 B 28 T



RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

4 000625 K214 449, 061. 00 0. 27
5 300070 KR 396, 018. 00 0.23
6 002236 KA 376, 069. 50 0.22
7 002202 B XBHE 371, 892. 00 0. 22
8 002475 S 322, 984. 00 0.19
9 300017 4 1 B4 253, 837. 00 0.15
10 000826 JE it S 247, 893. 00 0.15
11 000413 ARIBJGH 230, 384. 00 0. 14
12 300027 ESE S 206, 125. 00 0. 12
13 300296 ZIRIA 202, 975. 00 0.12
14 000977 TREE 160, 789. 00 0.10
15 002195 =D 146, 142. 90 0. 09
16 300418 B4 141, 338. 00 0. 08
17 300104 SRALIMA 119, 683. 00 0. 07
18 002714 Liiianis 117, 711. 00 0.07
19 300090 BIE IR 116, 623. 00 0.07
20 002252 gL 114, 787. 00 0. 07

#

e SEHERE RN E RS RSE . Bk, BRI RAT AN BIE RAT R S, S

SERUL AL

(BRAZHAN T LRSS HR) 3051, AFIEMRZ S M .
7.4.3 TNBER KA BB S B SR AN BB

Bpr: NRM
SENBG LA (AE) A -
SEHRREERN (R3S BV 7,674, 204. 26

TE: SRANBERSAR . S BCER I % 5K

KL P -

7.5 HIREBRER AP RKIBFRRAE

ARG ARG WIRARFFA 657

SERRAZ

SR ORAZ AN R UL R 151, AHIEM

7.6 FARIEN FRAME G EE S EHE B/ HERR R RT A G B A

ARG AIR G AR ARG 67

7.7 FAARAEA SO E G B B B R /NHR R AT 42 B SCRRIE SR 3 R DA 40

AIE AR

WA ARFFAT B SCHFIE SR

21 B 28




RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

7.8 REHREA RME G SH = HE BN T AT LA St SRR A

ARG AME IR RS T2 )8

7.9 BRI FME G EH T EHE HBIR/DNHER AT LA BUE R B4

ARG AW WIRAR ARG

7.10 JIRIE A RPHE HE ST EHE B/ EF R 2 2 S B HA

SRS NRMIT

HEREEHE T
P55 He2wm | HERW | BIEAFR =SEPN N THE GHE L1
(%)
5 I PN
PRI : X
1 JOETF ke it T8 A | 163, 183, 000. 00 94. 40
(ETF) ANF

7.11 REFRAE SHEB BB I3 5 L i B

7.11.1 WEHRAE SR B S A 1525 P 40
AT G AR IR BB AR I 1T

7.11.2 ARESREBRA R HIBBEBR

NI G AR IR T AR I B2

712 |EPRFZSERHIE B 5 1B 0L
7.12.1 AE G R EBOR
AHE AR IR B Y1 1T
7.12.2 RERAFESET K E IR NSt 4
AFE AR IR B Y1 1E
7.12.3 A E GO BB PP
AHE AR IR B Y1 1E

022 T 28 T




RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

7.13 FRHEWMEHHE

7.13.1 ARGEF NI +BIER R RAT EERHAAERE R ILRAE, BAERGHHH
B —F A RZEATEDT. ATTHIEE.

7.13.2 AEREBENHHEREF, BARETEEESERMEN&IEREEZIBE.

7.13.3 HA R A IR T2 B

B NRMIG
75 B4 ]
1 1 PRIES: 1, 658. 64
2| MIRIEFRERE K -
30| MY BEF -
4 | MICRLE 1, 789. 29
5| RYSCHIEEK 37, 641. 29
6 | HABRIBGK -
7| R -
8 | HAh
9 it 41, 089. 22

7.13.4 HIRKFA BIAL T 7 B0 B T R 5135 A

AT AR AR A AL T H O R T #4557
7.13.5 BRI+ AREFHFERBRZRERLK A

AT AR T WA R+ 4 B S A AE U SZ BR TS B o
7.13.6 RRA GRS REREA S TR I

BT ELNER, IS Gt e 2.

23 U1 328 71




RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

§8 EEMBFANGEER

8.1 JIREEHIFA N BEFEANGH

AL A

FHENPE | PERAR
) Bt

8,619 20, 045. 53

N
T T
R g
o o AT
kR A LB Rt LB
6, 501, 044. 44 3. 76% 166, 271, 410. 24 96. 24%

TE: AN EBONE RO EL BIE R AR T F 10K .

8.2 MIRESEEAKMILA BFHFHARESHIFR

i H

FFA MBS )

o 2 B S A A EE A1)

e S A s YNV NYNA
FA AR S

0.38

0. 0000%

8.3 MIREESEEAK AN RFEHARTTEAE S0 B X EHH R

IiH R EmFREREBEXE i)
RANTEHPEFN R FEESHRT R 0
BRI BT AR AT NI 4
AIE GRS A R E AT A4 0

24 T 28 T




RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

§9 FIBESH AR

AL
FEEERAZE (2010 £ 12 F 21 HD FEE 0 HUSH 3,129, 970, 939. 79
AR A S S5 4 4 B A 180, 676, 098. 92
AHR A S L 4 5 R 47 2 2, 886, 277. 30
P AR S e 4 L S [ 7 00 10, 789, 921. 54
AR ARG R BN B (A L7 =" 351D -
AR TR 2 < 0 L 172, 772, 454. 68

25 T 28 I




RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

§10 EXRHEMHET
10.1 ZEHIEFE AR N

S HIN S B AR SR

102 ZESEEAN. ZSFHEANTIIESTHERITNERAFRS)

—. BEEEEANMERKANFEED)

1. BREEHAT 2017 F 2 H 18 HEM T (KEESEHARAF R T SIS AR E
PIAEY , BRBBESEHERAFENEEFSE TR (BURHEIR “EF” ) H
VORI, FRS AL EAFEARRRK., ERESFEMNRI, FEEATESRKATIRG, HA
Al S B G B AN BAT B SIS, AONBERR RIANET 90 H. BEE&EHAT 2017 4F
51T HEA T (CRRESEHAIRAF KT RAFALNNBITEEKINSH ALY , &8
AN EERESE P NIRSUHE GRS, RE gkel i S B 5 2 S AR AR B AT B SR KR
AN JEATHRSS (F)Is) 18] [ #6523 ROl 2 HEAE I 90 H .

2. BEBHAT 201742 A 18 HERA T (REESEHAMRAR X R EEA RAE
PIAEY , @RBESEHARAFE N EEFSHE - TIRSWEFRCGED, BRAYULE. #
o X) 56 A5 FI Bk AR Sl A FHAT 2 A R A 2 B

T REESEE NESIEE T ERANELD)

o

103 BRESEEAN. EE&M™. EESEEWFIFL

FARE N Y IAFESERN W™, EEEE LS RFAHEI.

10.4 EEBRFRIRHBE

AT B TR SRS AR AR T N B B AL

10.5 NEEHATH KIS THITEZ

TG R IR NAS I 8 T (1 2 H T 55 B o S KGE R 2 oH TS 55 BT CRePRE T 15 1K)
v RS AR E S AN HENATE GRS ES .

10.6 BEA. TEARKAREEENRZEERLTFHER

A, AHEEEEN FOE NSO G BN SRS B T TS A AL 11 .

10.7 ZEEHAESR AT 5 BITHA RIE R
10.7.1 FESMUESRA R R 57 BITHAT B RS8R K &SR
GRS ARMIC

BT 5 N SATIZ SR R A 4
s b LV 7 2 A S e AT A
FEER | omeewm |mochmmi]  We | Do00E | gy
i SR B
O KIES: 2 7,674, 204. 26 100. 00% 6, 993. 92 100. 00%—

26 U1 328 U1



RBGARUE R 40 22 5 R TFIBGRAR BT 5 B SR I e R B 2017 42 47 Al 5 4 22

Bt ARAIE 55 2 - 0. 00% - 0. 00%
GRCINTIEE = 2 — 0. 00% - 0. 00%
A RS 1 - 0. 00% — 0. 00%
R SRS 2 ~ 0. 00% - 0. 00%
Hh R [ bR 1 - 0. 00% - 0. 00%-
AU SR 1 ~ 0. 00% - 0. 00%-
5| e 1 - 0. 00% — 0. 00%-
RAGIES 1 - 0. 00% - 0. 00%
77 IEIESR 1 - 0. 00% - 0. 00%
IR RS 1 - 0. 00% - 0. 00%-
[ 4 1F 55 1 - 0. 00% - 0. 00%
PV ERTS 1 - 0. 00% - 0. 00%-
ESEENS 1 - 0. 00% - 0. 00%-
B RS 1 - 0. 00% - 0. 00%
ARzl 1 — 0. 00% - 0. 00%
RAAES 1 - 0. 00% - 0. 00%
g RLE S 1 - 0. 00% — 0. 00%
RRQli 1 - 0. 00% - 0. 00%—

EiFd 1 ~ 0. 00% - 0. 00%-
IR 1 - 0. 00% - 0. 00%
FRER 5 [ 1 - 0. 00% - 0. 00%
20 IE 5 1 - 0. 00% - 0. 00%—
R IRGEF R 1 - 0. 00% - 0. 00%
U e AR 1 - 0. 00% - 0. 00%-
MAAES 1 - 0. 00% - 0. 00%
KRS 1 — 0. 00% - 0. 00%
Hh 4] 1 - 0. 00% - 0. 00%-
R 1 ~ 0. 00% - 0. 00%
KRS 1 - 0. 00% - 0. 00%

T 1. RLHZRR L A5 BT SR HEATRE -
AR ERE S 2 WU 1 (T 58 B UESR BB 3 858 5 JR6 A i1 BE A 5% 1Rl AL ad ) GUE B3 7
(2007148 5) A RME, AN HIE 7RISR 2 R A2 5 B IT g FARERRE Y o
MLPHAIESR 28 7] 52 5 ¥ e (R FE bR v 3 AL 16
(1) MR RGF, ol —F R EKEMT N,
(2) LEAT T, PWIEHIE S, Bl 2 SRR AL ISR I IR TR

27 T 328

H
b=l




RFIRUERL A 40 52 5 BT TR BOIE SR 558 2 Ik & 2017 4F A4 LR i 4 22

(3) WIS IR, RRiR Bt EFET I . BRSSP BhIEAT _bTli 2 R R RS TR 55 5
) BB BRAGBENTI R ZENBREMS, GRWISHMEREET, W2

BB GUETF A 5 T s

(5) REdRME A AIBlE. B HBTHR IO HAD S B R S5

(6) AHRIEL I, V7= B A [ DS R I ) At 2%

FUFUES A 758 5 BT IIRR 8 SRR R IR A 71 58 5 B e R B AR T B (i IR S5
PR, SRIEIRIE VR MR BT S B A B T

ARG W AIE SRR G Rt KIIESR: Bz 5 8ot PR . RRUES.
10.7.2 EHSMHESRA TS5 BITsAT RAESR B KFB

T

\V*b

§11 LMBERFRFENEMBERFR
11.1 REPNE—RREFEFESHBLHIEDEET 20%HF50L
T
11.2 BREFRERRNHMERE R

T

RKBEESEEHARAF
20174E8 H 24 H

28 Ul 328 11



