TRmEFEPPMEEHIEFREES
(QDII)
2017 SEHEFRE WE

201746 A 30 H

HEBEN: THRREZSEEFGRAF
HEFTLEN: FEBITRBERAF
EHAY: —O—t&ENAZTAH



AR EAS A TN BCE RAIE R R R (QDID 2017 448 IR 7 47 2

§ 1 EERR

1.1 EEHRR

REFHANESR S, EHRIEARG RS A RRICE. R P UM B IR,
FXFH AR IS AER YRR 52 B AR AN B BT MR DU . ARG Ca =02
PLEMS B RHE T FE, FHEFKELR.

HEFUE NPT EBRAT RO A IR A AR A L & FME, T 2017 48 [ 23 HEM 1 A
RS54 bR HERIL. PR ECREOL. WSt SRS IRESENE, REEZNE
AR ROC . R S VERR IR B IR -

S E B NRUE LSS S ST A BEAE R e 007, EAPRIERE & — 2 A

FE R SUFAMRHARKR R . SR A W, R0 AR A BT R SRR S A 40 B 5 A
e NEEE AR EYS SN

AR I S R R S I

AR AR N R RS IR, BRI AT MR VEANN A, B B AR R A IE

AAREWIE 2017421 H 1 Hilgs 6 H 30 Hik.

#
)
|
b
)
|



TAREG(E TP /AN IR B ANE R B R 4 (QDID 2017 4224 i i 5 4 22

2.1 EEEKEMR

§2 HE&MA

B4 fRTFR TR /N

R4 F ARG 002379

e (e LTI R
HeEFAMH 2016 3 H 9 H
REBEHA THmEREEHEARAA
EEEEN W EERAT IR A IR A F

i AR 35 4 4 200 i 255, 932, 495. 57 fj;

B R AN 5E ]

2.2 BEEF=HULH

% H AR

WA SR S DU i ac o W Rl G SR NE G R ES
52, FRERIRTE L BT A AR L A BRI 47k
WRIIBTNL 2, 1RO ST LB A 35T
[EE{: 9

AN HE s ] B A R R T R [ 22 5 AN B AR T 3,
R EAMVETEMZ G, BIBATHES . Kl
T s M U R, AERCR S 6755 517 2
ZIBHATRRCE.  EBCREREERRIT, AR
PR e 52 B 7 T BB A A s S AR AMIESR T 3758
Gy /N R B R, AR B A T A
A R B 2 ) L BAMIG T AR B e 2 e B 1)

80%. AFEGHAL T RGN, LHLHI BT, @
TERBEBTE X R BRATEVEfL . 255 iEfh . A
G AR R, W R B ME R TN

= MERBAE.

V& E a3

TEA R h BB Bl a2 X 50%+H1E A= 45 A /N AR
HORL R F X 30%+ 7 =4 T IRAT [RDL PR AR 3
X 20%-

JRUS A 2 i

AT G RB T H WA T /N E RSB
W ZE B G, Ja T KU KT B e R B < A, HL TR
e s e KUK P T B Mgk B LR AR

HHEE.

#

w
|
piss
(98]
)
|




TAREG(E TP /AN IR B ANE R B R 4 (QDID 2017 4224 i i 5 4 22

23 HREFHEANMESTEEAN

TiH HEEFEN EEFEN
R TARIEREEHARAF W ERAT IR A R A
(= B ﬁ% ‘ kil FkR
N PR H 400-811-9999 010-66594896
T HEAE customerservice@icbccs. com. cn fcid@bankofchina. com
B RS HE 400-811-9999 95566
(i=h 010-66583158 010-66594942

2.4 BSHMRBUAMBSN R =FEEN

IiH B A5 ot ] BANE BN

55 - Bank of China (Hong Kong) Limited
B

X - FEERT (B AIRAA
R - FisftE 1 SR KE
pAap: kil - FiefeliE 1 SR KE
IS B i L) - -

2.5 BERBFE LR

I A AR I SO A BN LI KA
RIS

www. icbces. com. ¢n

R ER G R E

He G ARSI NA T

§3 EEMFIErNESHHERI

3.1 FESTEIREMG SR

SEAL: AR

3. 1.1 HAMIZHE AN Febn

WA (201741 A1 H - 201746 H 30 H
)

LN R sl 14, 885, 455. 02

A 29, 102, 976. 54

TS Y- 35 4 3 20 A S0 R ) 0. 1210

AHARE G B E I KR 12. 12%
¥4 0 32 W




TAREG(E TP /AN IR B ANE R B R 4 (QDID 2017 4224 i i 5 4 22

3. 1. 2 JIARHERANIE bx

AR (2017 4£6 A 30H )

AR AT {23 P 2 < 4 R

0.1611

AR & %=1 E 312, 452, 468. 06
AR S B E 1. 221
3.2 BEHERI
3.2.1 EESMFIHEN KR RHE 5 RNV S R E R
e il | stk | Stk
B B WD W RNR | R | R RR O—6G @—®@
a HED ESQ) HE®
o F—
~H -0. 41% 0. 66% -0. 30% 0. 52% -0.11% 0. 14%
HE=
~H -0. 08% 0. 76% -0.91% 0. 55% 0. 83% 0. 21%
A 12.12% 0. 74% 6. 59% 0. 60% 5. 53% 0. 14%
¥
& 21. 73% 0. 81% 14. 74% 0. 64% 6. 99% 0.17%
H 34
A lFA 22.10% 0. 76% 17. 20% 0. 69% 4. 90% 0.07%
LR

322 HESHFRAEMRESHT R HFHEE KRR RIS RS AR

i RARH I B

=
=
¥
[\

=




TAREG(E TP /AN IR B ANE R B R 4 (QDID 2017 4224 i i 5 4 22

K - 0 B0 TH PR R L R U 25 R A B i R 4 11 B SEE 345 BRI

25 11% {}----- - — L . [ [— [ [ [ A A e

22.32%

19.53%

16.74%

B A2 A b

2017-02-17 { -

LR I s U SO S S o
sotrmtesdlo b

L1 0111 1 . s

2018-05-17 {}--- T
2016-08-09 {1

T
I
=+
by
i
o
]
ol

2018-03-00
2016-04-07  f---

20
2
2
20
2

s | 2016-07-25 - f--mmbmmmmm e S S .-

B GYWSE EP U 2 — bR i |

BEHE AT 2016 43 A 9 HAR

VEREEFEE, ARSEEHIN6 N MEMREHIR, A MR TR IR &2 e
B AR T BV S AR BRI AR . B2 MR B8 LU AN D T JE g B ) 80%,  FLh R it T it
737 b i3 B rh /N2 e N 2 B 2 A AN T AR B e R 6 537 1) 80%: B s B H AE — 4 LA
WIBUR B AME T 2 B 1B 5%

=3

Bt

E: L

[\]

§4 BEARE

41 ZEFEANLRESLHEEMN

411 EZEEHANKRREHESNE )

AIEGEINA TR ERSEHAMRAR, MorT 200546 A, B2REE -FHHRITH
R ELIFE R G R ESEH AR . AR HATEIL . B WRYISE 5 A0, EEFENE
BRHEE T AR —— TARMME S EH (HR) ARAR . TREMEHREERGRAA.

AR (FTFARD WAEASES ., FER/mEMH, MESESHRTRER, SE S REEE
SHENIMER B, EAFRERGESUEF R EH, R, DI Mm%

7

6 T 32 ;W



TAREG(E TP /AN IR B ANE R B R 4 (QDID 2017 4224 i i 5 4 22

I, QDII. QFII. RQFII TN Bikt .

#2017 426 H 30 H, AR FEE THMGE R OMERE BUESF R 4. THRIE 1T
MiAd4 . THIRE 7 REM G AER TS . THIRE 1S 58I s B BOE SR 3BT 4
AR E Sl e AN SR R A . AR BT DR AT ML R SR A R R B . RIS
PSR BCEANE SRR L. THURE T E L2 R B AN T A . DRI B IR
300 FEROEF BB IS . IRIELLFIAL 5 BT IR BOIE R R R 5. BB s Al 50 2 5 BT
AT BOE SR T4 55 110 R AZEHES .

NEIRZIREF “DRMB IR B, N P RO R R BRI IR S5 A, AKFESR ORI RAR
TR REWEEHS., BN BRTHAR. M5 M RIEHURI RS EBIN, edigie. &
WAl BVEAFTEBRfL, SRR CRER T, MMERE . KERE” , 80T KR &R —
INES SRR Y S
412 E&LH (BREELBND) RESZHBHBEFE N

EAEGREGEH (BhED) |
HAR ESF Ak

ERAm | sEnm | TR

w4 W% Vi

Wi AE R gt 22 ol
+; SBJEAE Merrill
Lynch Investment
Managers fHATSEMREEH
B MEMRATE SIS
23, Fore Research &
Management $H4F Fore
Equity Market
Neutral HE&HEAH,
Jasper Asset
Management $H{F Jasper
- 21 Gemini Fund JE&HE42
H; 2009 FFEANAN TG
SHEEGEEARAR, MW
AT 2009 4
12 7 25 HE4, {HET
B T E L A BRI E
R RE SRS 2T,
2010 £ 5 H 25 H &%,
FAAE T AR A B 10 i 5
SHFEESE,; 2012 4
4 J1 26 HEASHIETHR
T 5 FEAS T AL SRR VR &

R4y | 2016 £ 3 H
&4# |9H

el ey

=
~
=
¥
[\
=



TAREG(E TP /AN IR B ANE R B R 4 (QDID 2017 4224 i i 5 4 22

RNETF R B R A G0 7
2014 4E 6 H 26 HEA,
FAEAT TR A5 40 i VR
EERitE e S s Y

2015 4E 12 A 15 HE4,
FAAE AL E B 3h R TS
BLERGMES I &2,
2016 4E 3 H 9 HES,
FAAE T ARG B /N
MR R G R S 2 P
2016 4F 10 A 10 H &4,
FEAE TR 5 B AR R TS
it iR A RNEH R HE IS
e, 201744 A
14 H&4, H4E T4
EHHLE R R E R G4
UEFF T I AL 22 3
2017 4 4 A 27 HES,
FAAE T A E AN R TS
it iR S ANEH R HE IS
Res,

W LE AR T R IE 2R T T
A PR FHEAE B 53 b
M5 7 BTN

2015 FF AN TARHG
PRAE A 11T S0 5 141 BA 471
AF4N | 2016 3 A DUNNIE S e 2

REAE K4 | 22 H - 10 2016 4 3 A 22 HES
25 AT 7
FEAE TH G B /i
M E R G R 2 T
2016 4E 4 H 20 H, 84T
TARFR R P TR A S AR
s A S L
e 1y AR H AR S A R AR A B A B B AN R AR R E s B R H A AR R o
BT EE I B HR H

2+ AEZF AL SCRMAT I 2 GEZFMO A G BT B B IMED) B R RLE -

4.2 SN B AR SR AR R R WK EE R R FA

AT G AR IR IS E B BB -

=
=
¥
[\
=



TR S AW /N IR S AIE 5 $ PR 0 4 (QDID 2017 2 4E R 15 4 2

4.3 EEANRE A AT S Ia R 15 1 00 B i A

AAREIN, ARGEHNTARALIE GEFRRI %) SHRFREMARE SR, #H5F
Y FAEA R VA IUE , KIS . B2 5 i L B P S 377, AR 4%
il ARG )2t b, D A R N SRR KA 2, TE40 3 2 e AT AR m 4T

4.4 BENREHA AP B E LT LU
4.4.1 AR5 ERIPAT IR

NT AT IARN, RS IR, BRI IE 2RI 5« M adfnik s5id
FEMAT N, AFRYE GEFHREEEE) - GESEHRARRE R 58 B 5w M%)

CIEFF R ESE AT AT Z A LR FEL) SEREMM AT AT E, BUE T (A1
RHEBINEY « CRERZGEHEINEY » WA FE BN 12T T W AR
S, IFRUEXT KR BRI AT S A% 2B R0K, W REAFAEBRIMBLAY . A2 ini
VA OUEAT IS . ARSI, AR TROUSE . S DLSE RN, A2 w0 2 BRA 261 HL
St —IER A A AR 5 T SR 3 S G, SR T ARG IA T BB H T, 2ol
TRV Yy HASE G KA G 5 G BN E BN H A I S 416 2 18 R R AV A AR R
S35y R AE XA oy o
442 RER BT AL RN

ARG IR R MR E LS DL RGN, RAF A REHAE2 5055
NTFSEAN TR H IR AE 53 BRAT D ) B30 75 By B 1 A2 2 24 H A B B% T LA 2 K. $%5E
PEaB RGO E AT ER HRIAL S, KRBT 5 AH s .

4.5 EEANRE I A2 S KR RIS AL SR IR Ui B

4.5.1 WG RN SHHE RIEIZIEDHT

2017 £F b4 THRER S A h /N S G ST 1 12, 12% R EIE R,

TARER S A /N R SR RSO, AR E b DU B R 2w R4 i 5
NE, EEPDYEREIG B T ANRDIZELT . PRRAFEAFHEER R A 1 AT
HRFN G, WHRAHERRIZEER, BAEPE e, JHERF 7 r 2 T arRast
) Bl AT, IUE T R Bkl

FE—ZE A B IGEE OIE LS, A A GFRE PR, JAT =0 AT 1%,

i

%9 32 T



TR S AW /N IR S AIE 5 $ PR 0 4 (QDID 2017 2 4E R 15 4 2

NRRIUAFEEMAES . TE TN TE S 7 2 2SI B S, BAAAR RGN A %2
Hgom, (ESRIXS BRI TIE R 1R, B SO E 2 "R I T /N E.
VERING , FRATTHE AR 174 O R B A T AR A W SR AR R, R 4R (4 LIR AR R B3R 153 i

o

4.5.2 MEBAREEHKN SR
A AL S v K 2y 12, 12%, kSR Hh i R fE K- 2% 6. 59%.

6 EEANEMRET. IEFTHLATWEH KR ERE

JEEROK, FAVYEFS i AR R IS . BAR S STTIafUT Bken T AR ML R
AR, (HR EAREEEBOER A B OIS AN, b [ R AT B A B a5 A NI
WIDTaG . HATE BT I EACPIS & T 6 82K, (HAESE IR AARAL, JATHU 2 i
WAk SR EAT . EANROIETT S EAEEAN T 20 SEREAF I L FERI L —, AR
EERTERIA T E IR EREAT o, & B AT I E M As R HDAGE LS, T N R EERE T I
T AN 2 5 2 A SRR S T 52

FERRER T T, BATGREE G ATk, JEHGR RIS ANRAT . H Al A M AR 3 A S 0
TR EEBCA Ao B0 ARAT 32 Bt e AN I I i b oy, (B B BE JT 5 ARAT 3238, i Hee
FrR AR TIRRE L G . BATFIERNARR 17— SE AR kAR, JATA TR
] A e IR, ST UKL & — S B RIBRIR AT ME L. AN, RAMKARE
R B HHEERAH

4.7 EEANIRE HAZEHERFEFTI

4.7.1 Z5MERES T7 RN FEUNARME T T L PEERE IR OC TAES )

4.7.1. 1 {5753 T

4.7. 1L 1.1 Z5ENHR N 4 N, il A misfEifh
AN EEE ST, A R R 5 AT

4.7. 1. 1. 2 ZIIF AR HEFAR SIS SAE DR BCR, T ER,  hAHRE ]
TN . NARG R SIS R B R R .

4.7.1. 2 TNV AT 8 ) S AR SR TAE LT
2B 010 T 332 T

A R B

pal

T BHFEER A

S

s



AR EAS A TN BCE RAIE R R R (QDID 2017 448 IR 7 47 2

NABAE ZENEMGEIBIE IR A SR VA & R BN B
R

4.7. 2 BB M S 5 iR e M E KR

RAFIEEZE S SRR L7, ARS 5RENETRE.

4.7.3 Z 5 IRAR & J7 Z B AFLE AT AT 38 KR 2 b %

Z 5 LRI & 77 Z I A AEAEAT AT 28 R 2

4.7. 4 CELI S EAR AT E 0 55 M S F2

W70 DAL AT SE N IR GG o ARTE G TR F A IR AR S A 45 R i > T HIT 55 4
ik, JFEIEE AT AN

4.8 EEANHR S A E S 7 B iE O E 3

AT AR N ARSI EAE D BE, FF A REI I & A R RE .
4.9 HEHAEEAN AR SFA ANGERE ST HETE R K3

AT SAERE W B i S 2014 4F 8 A 8 HAEKK) (AITSEEIUEIF R I s F g P INE)
A — 2R HUE M2 AF

§5 FEAWE

51 REFAEAEESTENER T EHEREH
KARERIN, FERATIRAEIRAR (UUFFR “AHEEA” ) 76 AR E B ch /N I 2
TEBBERES (QDTD  (LUFH “A347 ) Mib@fid, mfuss GESREEeD) Lt

fltf SRR EE L e A FAEE A RHE, AMEERE RS RHRA AFRRT N, 5
ERBUR T EAT T RR 55

5.2 FEEAXNREALE SRR IBSEENTE, FETE. FES R
FHE O B

AAREWIN, AIEE AR GEFRBIEEGR) A SRIEREM . Fea FAFEE X
MR, ARG E BB RS FEAT 7 Z MR, SR AR R S0 Il
TS e 77 R U5 DA B B < B T SCEE DT T AT TN R R, RRIIA R G AR 2
AR AR 2 4T 9 -

2Bo11 T 332 T



TAREG(E TP /AN IR B ANE R B R 4 (QDID 2017 4224 i i 5 4 22

53 FBEANELEFEREGFMFEBFNENEL. ERHNTERR
=

AR PRI SRR ERDL G E I WSk (G WS aTHRE P
“em THENXEAER” o RETTEANEREEAD  SRA SIS SRR, M.

§ 6 BERMFLIRE (REHTH)
6.1 TSR

2t EA: THEE RSN EANE R RS (QDID)
W IEH: 201746 A 30 H

Bhi: AR
AR AR
B 7= S 201746 A 30 H 2016 4212 A 31 H

B
WATAEK 24,773, 493. 73 42,7717, 128. 93
AT 4 - -
17 RIE S - -
L Ty VE G e 286, 412, 642. 11 202, 771, 967. 51
Horpe SR 286, 412, 642. 11 202, 771, 967. 51
FeRT - -
fiegr 4% Bt - -
T L RRIE SR - -
HE BT - -
RrHE At = - -
SEN IR 4 Rl 7 - -
EYSCUE F737 B K - -
SR S 1, 893. 47 1, 200. 61
IR ie ] 2,962, 366. 89 65, 091. 70
JNEUAT T 3 331, 242. 14 75, 501. 89
186 JE P 15 5 7 - -
Hoph g = - 53. 67
Bt 314, 481, 638. 34 245, 690, 944. 31

AR LEREK
SRMPR AR S 201746 H 30 H 2016 4212 A 31 H

7 AR:
i BfE R - -
2 5y 1 4 R 6 £k - -

&
)
b=
=
W
(3]
b=



TAREG(E TP /AN IR B ANE R B R 4 (QDID 2017 4224 i i 5 4 22

T AE 4 Rl 67 5 - -
Sz HH [ 0 4 ik % 7 3K - -
FEASHIE 2597 K 28, 349. 60 -
I A B[] 5 1, 260, 348. 96 383, 184. 69
A N Fik T 463, 164. 57 389, 946. 80
NEATHEE B 90, 059. 76 75, 822. 96
LA 5 AR 25 9 - -
NASAE 5 B - -
JEAE A B - -
AR S, - -
AR - -
T3 JE FT A3 B 47 it - -
oA A7 5 187, 247. 39 232, 868. 72
&t 2,029, 170. 28 1,081, 823. 17
B E M s

S 4 255, 932, 495. 57 224, 706, 291. 65
KA B 56, 519, 972. 49 19, 902, 829. 49
ECE & R ann 312, 452, 468. 06 244, 609, 121. 14
G ETA 8 B T 314, 481, 638. 34 245, 690, 944. 31

E: 1. AREHRESEFREMHNN2016 3 H 9 H.
2. EHUEH 2017 426 H 30 H, EE&MBEEANANRT 1.221 75, HEENHE

255, 932, 495. 57 13 o

SEIbN

7

6.2 PR

2t AR RS BT /N IR SEAIF R 5% % 3 4 (QDIT)
AR 201741 H 1 HE 201746 H 30 H

Hpr: NIRRT

- AT LA

2016 4E3 A 9
% H WEE | 20174181 HE j;;ﬁa?fﬁ
201746 6 H 30 H -

2016 426 A 30 H
— KA 34,582,696.3 2,722, 775. 75
L R BN 28, 742. 18 41, 640. 63
Horbe AEECR RSN 28, 742. 18 41, 640. 63
g FLEYRN - _
PP S RRIER AL I - _
SENIRE SR =N - _
FARF BN - _
2. BH s (FRLL “-7 A 21,277,341.6 3, 761, 616. 59

&
b=
=
W
(3]
b=



TAREG(E TP /AN IR B ANE R B R 4 (QDID 2017 4224 i i 5 4 22

b RS 17, 147, 067.; 154, 694. 91
e - 317, 382. 61
iezsraid (& - _
BE CHRFUE SRR N o - _
il Erand &l -
firE T R 2 - -
JBERUAL 2 4, 130, 274. 08 3, 289, 539. 07

3. A RMEZES A (KDL 14, 217, 521. 52 -2, 600, 373. 89

“=r S

40 (R “=7 SR - 1, 349, 701. 78

H1) 1,019, 566. 87

5. HAt N (BB “=7 SR 78, 657. 87 170, 190. 64

H)

W = BH 5,479, 719. 76 1,984, 170. 55

IS PN 3| 2,553, 423. 77 1, 180, 696. 07

2. FEER 496, 499. 04 229, 579. 78

3. HHEMRS T 6.4.8.2.3 - -

4. X5 H 2,236, 982. 06 448, 136. 37

5. FIEH - -

Horbre S [0 4 R % 7 S Y - -

6. HAh 2 H 192, 814. 89 125, 758. 33

=. FEBH (THREHLL “- 29, 102, 976. 5 738, 605. 20

” SIEHF)) 4

W PSR - -

. #FE GEsHhl - 5 29, 102, 976. 54 738, 605. 20

EF]

W ARESEESEFRAMHE N 201643 H9 H.

6.3 FIEENE (EE&HE) THE

St TGN EAEF R A4S (QDID

AR 20174E 1 H 1L H & 201746 H 30 H

A ARt
A
2017 1A 1HZ2017%6 A30H
H
el 4 R4 BCAFE B EN RS
—. WWIITA BB 224, 706, 291. 65 19, 902, 829. 49 244, 609, 121. 14
(G415 E)
= KRE S A - 29, 102, 976. 54 29, 102, 976. 54
(e E AR S E O

&
=
b=
=
W
(3]
b=




TAREG(E TP /AN IR B ANE R B R 4 (QDID 2017 4224 i i 5 4 22

J R

ENS RS R )
PR G A AR B
R BL “-7 53
%))

31, 226, 203. 92

7,514, 166. 46

38, 740, 370. 38

b 1R HIEK

52, 580, 899. 42

11, 688, 160. 58

64, 269, 060. 00

2. FEE Al Fk

-21, 354, 695. 50

-4, 173, 994. 12

-25, 528, 689. 62

VO A R e <
ANy BE A 7 A A X
SAHMEAS) GHEED
LL“-7 538D

T IR E R

255, 932, 495. 57

56, 519, 972. 49

312, 452, 468. 06

C LD
T B )
2016 £ 3 H 9 H(E&E&F4ERH) & 2016 4£6 A 30 H
TiH
Spi 4 ARArECAE A ER A

—. MWW # B A 243, 722, 985. 20 - 243, 722, 985. 20
C KL
. RS ETES A - 738, 605. 20 738, 605. 20
A S EAR SN OR
EEPEG I
=\ AAREMHEE S -26, 975, 394. 59 -146, 197. 78 -27,121, 592. 37
FEAE 3 S AR B B
RO LL “-7 53R
H)
Horpe 1 RS HIR 18, 983, 344. 96 -452, 762. 88 18, 530, 582. 08

2. FE 45 [B] 3K ~45, 958, 739. 55 306, 565. 10 -45, 652, 174. 45
VU, A H e 2k 4 1 A0 - - -
B NS B e A
G AR B A b
PL “-” SIEH)D
To WIRATA # B 216, 747, 590. 61 592, 407. 42 217, 339, 998. 03
(41D
H: ARESRSAFRAENH N 201643 H9 H.
K B A 45 e iR 2L R 4 o
A 6.1 & 6.4 MEEHEKHTH Mt NEE:

L RSt IHERL
HEFHANMTTA FESH TERTA EIIR 2SN

&
v
b=
=
W
(3]
b=



TR S AW /N IR S AIE 5 $ PR 0 4 (QDID 2017 2 4E R 15 4 2

6.4 HEMAE

6.4.1 FHEFEKFMN

TR A s /N S AU SR A R 4 (QDTT) (AR iRk “ARIE4:” ) &b B M B 1
Ze e (LURRIFR “FEIERS” ) IEMVFAT (201511949 5 (6 Tk F TARFR S Tl b/ o2
RNEAFR TS (QDID) VEMAIREED) A%, W ARG R SE A R A K (e AR ILFE
A TR A AR S B h /MR AOE 4 B 4 (QDLD) B e A ) st ATF5E4E.
BRI RRATTFR, FAEPRAE, HREOLEEACF NG R SR EILFEANRT
241,343, 171. 33 JLMIZEJT 357, 790. 59 JG, & EHIKIE R THME 55 B (ReikE a5 1) H 1
FKIEH RS- (2016) 55 200 SR H R G T U IUE. Srh EIER &R, (LRGN
BRI S B 4 (QDI D) A& ) T 2016 46 3 A 9 HIEsVAER, HE&AFAMH THRES
/NN R TR 40T 241, 387, 482. 19 47 FE &4 AU T AR A i vh /NI 36 04 40 357, 799. 04 1 447
B, H B eSS & TARE NN R AT 44, 310. 86 & # 5 THAE /T
FEICAEN 8. 45 M. ARESNESEE NN TR EESEHGRAR, BEEEAN
i E AT A R A ) (LR AR« EERAT” ), BEAMR B N N h EHAT (F) IR A A

MR CTARIE & N IRCEEANIE SR B 4 (QDID) S A ) A (AR TS Bl /N
Ji SR RNE S A 5L 4 (QDLD) HHBE UL 1) R BRI S & %R, ARSI, R, BEE
AR E, KRN AARFERZEA . AR T IR A B, I8 ) 4
B, RN ANRAGE: LLSETCTHA T G, R R], FRONE A A4S
b N B TS S AR AR 35 T B S Aoy A B BARTS, A3 BB G B 7=l . B i A A &
AR R HFE . BORETENIG . R HE G 0y BN W] AT IR PR AL S AT, R AT A AR L I e 3K
P

MR (R N RIRTENES 45 i) A (AR & s v /NS IR SR A 5 4% T ik
(QDID) FEA R AT RHUE, A4S LR TR RAT IS . 65 G T A &
EEAEM B EE N S AV SR M b SR TR, BARESE. 5 EER 22 E L
AR RAR A T I B S B DXE S5 T I R AE 2 I i AR5 R BRAFFE SR IE A L 24T
WEs LA EFRARUE: BRATAERK. AU HUTROLICEE . BT EE . R EE . RIE L.
B GiRE Ml TR, BUNGTR. ArGiE. PIEHRETR. (EHIRESRES. %73
FEUES3 45 S I B 22 DA AT (9 [El B b2 SURAT IR S5 5 v (Bl IE M 22 28 28 XU I 5 1R i
28 T SR R ] K DX AIE 25 M B TS B W A S A 4 (% ETF) 5 op EHIE M 2T 54042 5

216 T 332 T



AR EAS A TN BCE RAIE R R R (QDID 2017 448 IR 7 47 2

it T 5E 50 B A R AL 7 i Bty VR EEIE S 2 e VPR i T 0 HoAth el T . RS R
TN B EE R LA D T I & W 7= 1) 80%, P 3wt T & s b v i b /NG b E S
JBEEE I EEBIAMIS T AR B B 6 5577 1) 80%; I <B BB 3 H A — 48 LN O BURF ot 257 AMIG T 4 B8 7
HHE ) 5%, ARG DL ST ECEEREDy: TEAEZR S T B IR AR EC AR 5 X 50%+1E AE £ /N i £
Ui 25 2 X 300+ 77 Hs = A HARAT R ATRAS R 22 X 20%.
6.4.2 THRFRIGRHI AL

AT S [ 55 R R AL BT BG T 2006 4 2 A 156 H K& UG ARG I (Al 2 e — JE A
HENDY S IR AR THAE I SR SSHE (BLR &R “Albatt i~ ) o s ERER S WA GIEZF
R4 {5 B R XBRL BUAR S 3 5 CREM G AREERE>)  hEIER R ES 2 (BT
fappR < EE e e ) AT QGEF IR EESIHRENSES])  (CHRmE AN
WEERNIESR R HE A QDI D) A )Y M EER & P EZES P2 RAT A M E & e
B ATV SE S R AE S ] o
6.4.3 JEAE ANV THAEN] K HoAl A SR € K P B

AW SRR G A N A EER, B, SERHURm T ASES T 2017 4E 6 A 30 H
SR A K 2017 47 R AR FE A8 BUR B AR BN I DL o
6.4.4 STFBUERA LT THARTE DA R 248 8 1E K3 B
6.4.4.1 2THBURARE KU

KRB ARG AR KA ST BURAE.
6.4.4.2 LG UL B

ARFEG ARG AR KA 2T AR
6.4.4.3 ZHEFEIERIULH

ARG AE AR AR oA B 2 T E Z2 4 B I
6.4.5 B

MR B B B 55 SR [2002] 128 530 (R T TF IR Z74% 5% 2 6 A SR Wi ) 8t )
A « WMAL[2004]78 5 (S TAEFFR B IS BECRAEFN)  WEL[2008]1 5 (T4l pr
B T EBCR @A) MEL[2016]36 5 (T A BNV AL SOGERR AIE A
IAEE[2016]46 5 CABEE. B 5BE5S R8 T 1 — 2D IR 2 AT & Ul m e il A7 REUR
(%) AAL[2016]170 53¢ (KT ERULAL RV AT R S G E B EUCR A R i@ ) R AR A

217 T332 T



AR EAS A TN BCE RAIE R R R (QDID 2017 448 IR 7 47 2

AR S5 RN SE 55 #ef s R BB IAB 7R IR -
(D) BURATHG T G e, ANVE T E WA s BN, AEYCE LB s E
(2) HERESIE A SN Z GO, HiP RIS ANIT BB EOR, 12 HEAR 5C 2 Bt X
BOSCEERANER AT, FEBE N G L8 M B B (AN Al i 453850 5
(3) HeEHUS IV A SN BRI R, HbP S (ST AN T A BB SCESR,, 2 AR G [ 5 it [X
BUSCEHAERIAT R85 A ARACYC S A A B A Ak T 45 85 o
6.4.6 REEHFRR
6.4.6.1 AR 5 HIFAAEFAM R R B AR B KR F R R B KRBT RAERIKI RO

AIER, GRS ARSI R B H A 5 AR 58 R RBET K K42 .
6.4.6.2 AMEWERERERBKR G S REST

RIKTT A4 7% R E AP
TR A e T AT IR A A HEEHA EEEMECH. EEHEIN
T ERAT B A R A 7 BN EeHEIN
T TRARIT B A IR A F HEEHARIR. HEHEI
TERAT (B ARAF A IEE N
B A5 SPHAT B AT BR 24 7 e R

e 1y AR WA EE & ORI T R R AE AR
2+ LA SRIRAZ S A8 1E 5 1 253 Bl A 42— A pe b SR AL
6.4.7 A EHA K _EF BRI HUHARI R SRBR 5 32 &
6.4.7.1 3BT REKTT 3L 5 B ITHHAT IR 5
6.4.7.1.1 BEXH
SRS ARTT

S tﬁﬁﬂtb,ﬁﬁ[ﬂ
20174 1 B 1 B% 2017426 B 30 B 201643 H9H (& & AR H) 220164F
S 7 6H30H
i B i R
FAE 450 BT BB FRAE 40 A A L
Et 5l i
i E Y 112, 901, 780. 82 14. 53% 59, 515, 813. 76 32. 65%

6.4.7.1.2 NISTATSRERDT M &
SR AR

A
201791 H1H & 201746 H30H

2B 18 T 332 T

KRIKTT 44 FK




TAREG(E TP /AN IR B ANE R B R 4 (QDID 2017 4224 i i 5 4 22

] EEATITES RN
% wlmp | O HEERE s
B A5 5T 141, 127. 25 9.33% - -
I T E T
20164FE3H9 EEFAER Z20164F6 30
AR T Temmwa] %?) fﬁéﬁa AR
4 g | O HEERE s
i A5 DUARAT
WA IR A 74, 394. 76 30. 36% - -

L PRSI INSR I E

2. ZRH OIS B IS BRI S ST AR S SR A IE SR W AR AT 3708 B RS
6.4.7.2 BT R

6.4.7.2.1 EE&EHH

Bhi: ARt
PN A R T b A ]
WiH 20171 H1IHE20174 | 201643 H 9 H GEE&ERAME)
6 H 30 H %2016 4E 6 F 30 H
A R 4 B S A 2,553, 423. 77 1, 180, 696. 07
(1) 4 2
Horpe SR E VLA 132, 759. 22 52, 403. 47
B A T

Ve 1. RS E LT — i H i B G B I L SRR SR . MR R
H=E X 1. 8%/ 44 K3

H ydsk H RETHR 2 42 4 31 9

E ART— 8 B ¥4 5 7 194l

2. HEEFHANERREH IR, %H AT,

6.4.7.2.2 HEHEH

B NRMIG
ENE A R T b A )
T H 2017461 H 1 HE 20174 | 2016 £ 3 H 9 H (& E&RAMRH)
6 H 30 H %2016 4£ 6 H 30 H
AR A R A B S AT 496, 499. 04 229, 579. 78
[PFEE 2

VE: 1. FEGFRE SRl — e F AR S B HE N 0. 3% SRR . THEITEI R
H=E X 0. 35%/ 244 K5

H A F ST R 4 FE 3 3

BRI — il {f H ) dE 4 7= 1

&
e
b=
=
W
(3]
b=



AR EAS A TN BCE RAIE R R R (QDID 2017 448 IR 7 47 2

2. FEEIEE AN R, %A Y.
6.4.7.2.3 WHEMK R
I
6.4.7.3 5RBI7 #ATHRAT I BT MRS (S EIM) R 5
AR G AR IR 5 SRR TT AT ARAT A AL T 3 B 52 55 (5 1B 0) 52 53
6.4.7.4 BRI HEAXESHIFHR
6.4.7.4.1 HEHARESEENZHERRERRELEERHNR
AR <5 ) BENAE AR JA A 5 b 4 AT B[R] 38 R0 T [ B e iR B AN i 4
6.4.7.4.2 MEHIRBRIE S TN Z M HABSRETT # B A S HIER
AR Fe < R A PN M) HA SR BB T FE AR o IR R 35 A A 4.
6.4.7.5 HRETRE RRITIHERRBE LI =L RF BB

Hpr: ARG
A1 4 B AT L )
KRBT 20174 1 H 1 HE 201746 A 2016 4 3 H 9 H EE&ARAEMKH) & 2016 4
2 30 H 6 H 30 H
IR R0 EEIISUION WIAR R0 SR ERIISUION
PEEAT (F
EY IR A 10, 109, 618. 40 - 13, 962, 559. 70 =
o [/ AT R
HIRAT 14, 663, 875. 33 28, 742. 18 28, 097, 381. 68 41, 640. 33

Ly AR AR RBICTITER, RN CGRID SO 7R R RO
2+ BAEFERT AR S IR R BN, RN CEAEEE AT EEIIRDD AU A7 5OR)
BN
3v AREGHEAT AR HESIEE N EHRAT RO A IR A FRE, R FNER 2.
6.4.7.6 AFEESFEAHM NS HREITAHIEFHIFL

AR LG AE AR AN b A B2 T LR A 3 R AR AR B I N 2 5 QKT AR B IE 27
6.4.7.7 FoAh RERAT 5 T Ut B

A 4 AR T A S0 A0 156 B 1 H A S R AE 5 S 0
6.4.8 HIK (20174 6 H 30 H) FEEFHWMEZRIES

AR B AR AR AR AT VE 52 PR IR

2F 20 T 332 T



TR S AW /N IR S AIE 5 $ PR 0 4 (QDID 2017 2 4E R 15 4 2

6.4.9 B T EBM M S THRER T B B K ARSI

PEMEGH. ERKBS SR T 2016 4 12 A 21 HAARWEL[2016]140 5 (T B &Rl
IR ARG S ERECR RIS BRE: (1) SR SR 08 (5 2100) s
VAR A & (5 [ H oA IR 7 v B IAS 6w i el i 45 R i 2s) »  AMEUBERL: (2) BN
VANBES: . (BHE. B A KRB E AP 23, AR T el ) RE
anis B R R E M E B RBAT Ay, B BN RN BIN -

FIRECEH 2016 4F 5 1 HiEEHAT

SEAh, ARYETEGES. E X B m T 2017 4F 1 H 6 IR ABL[2017]2 5 (T HRE ™
an BB G il R AR 7R AN ) A& 2017 47 6 H 30 HAAR I RL (2017156 5 (O T B4 7=
Al E B SR S RE, B E IS E B Ol AR T R AR K E R BT
PG S TS, 1 SRR SR P B MhAE 2018 4F 1 1 1 Hiz & I 12
HOR ARG BN BT 9, REANGEB, AR, CHVERR, CHBEMNEE ™
EHN UG H O WGBS GBI P ARk R A WSO S AR A A AR S5 A Attt 1 H LR
(R A S5 RN 22 8 SR TG 5T

§7 BERAGWRE

71 IREEE-AHEHR

SRAL: NRTJT

¥ 5 i H LA HEE H R
I (%)
1| B 286, 412, 642. 11 91.07
NI STl 268, 746, 023. 07 85. 46
EFEAEIE 17, 666, 619. 04 5. 62
e - -

Js Hu = (5 FE IR - -

2 BEeRrE - -
30| e A R - -
Hr: fiigF - -
AP & SRl - -

4 | ST R — -
Hr: @i - -
1R - -

HHARL - -

BUIE - -

I

&
=
b=
=
W
(3]
b=



TAREG(E TP /AN IR B ANE R B R 4 (QDID 2017 4224 i i 5 4 22

5 | ENBRE T
H

B

L ST ml A ) SN 3R B <o fith %

T TA

BTG F /AT A1

24,773,493. 73

7. 88

oAb 45 5 58 7

3, 295, 502. 50

1.05

O |0 (I[N

it

314, 481, 638. 34

100. 00

e BT S TR R R T E G R S R B A S St T e R 2= .

72 HIRESNER XD EHRTH IR R 5AA

S AN i

2 (HX) ARME o 3 4 BT R I LB (%)
o A 268, 746, 023. 07 86. 01
X H 17, 666, 619. 04 5.65
it 286, 412, 642. 11 91. 67

TE: 1y BRSS9 E SRR H TR IE S 52 5 P 5
2+ WIS DN BRI TE 5 2 S E R LBl T2 A S St T Re A R %=

7.3 BIRBAT W REB B R A&

EAEAAL: AR T

1725 A E i 5 4 R PV E L B (%)
{#f# Health Care 8, 192, 838. 46 2. 62
MEL Materials 16, 852, 333. 21 5.39
HLAE AR 55 28, 028, 955. 65 8.97
Telecommunication
Services
JEHiF®  Real Estate 517, 262. 96 0.17
L FW RS Consumer 73, 441, 129. 46 23. 50
Discretionary
Tk Industrials 11, 180, 042. 05 3. 58
AFFHN Utilities 17, 402, 681. 28 5.57
4ff  Financials 99, 003, 183. 08 31. 69
fiedi  Energy 8, 678, 505. 66 2.78
FEFAR  Information 23,115, 710. 30 7.40
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7.4 JARIE A SEMHE o He S 5 HE BB R/ NHEFF BT +42 A 3 503 B A

EREAL: AR IT

e | ArSRR | AR | RS | PiE | E | BE (R ARME | HHEE
(FE30) e W | EX B
(30 i @: (ERER
XD (%)
1 China | FETF | KYG2120K1094 | &F¥HiE | FEFE | 12,270,000 | 28, 753, 321. 68 9.20
Yuhua | BHH FAL 5 b
Education | fHIH Fir
Corp Ltd | PRAH]
2 China | FEEE | HK0000049939 | FHIE | HEFE | 2,784,000 | 28,028, 955. 65 8.97
Unicom b FAL 5 W
Hong Kong At
Ltd
3| New China | #*EfR | CNE100001922 | FFHEIE | HEE 557,000 | 19, 192, 228. 17 6.14
Life 157 T b
Insurance i
Co Ltd
4| Chongging | BEFRA | CNE100000X44 | FFHSUE | HEAE | 3,722,000 | 17,024, 198. 72 5.45
Rural | FEk FA 5 pics
Commercial HAT i
Bank Co
Ltd
5 China | FEK | CNE1000009Q7 | FH#IE | HEE 607, 400 | 16, 816, 870. 00 5.38
Pacific R I35 b
Insurance i
Group Co
Ltd
6 China | "5 | CNE1000001Q4 | FFHEIE | HEAE | 3,969,000 | 16, 466, 022. 01 5. 27
CITIC Bank 17 P35 i
Corp Ltd B
7 New | #ATT | US6475811070 | ALIE | RH 30,000 | 14, 325, 823. 68 4. 58
Oriental | BEF FAL 5
Education | &M Fir
&
Technology
Group Inc
8 China | THEH | ONE1000002M1 | AFVBIE | PHEA 700, 000 | 14, 307, 661. 20 4. 58
Merchants 17 AL 5 S
Bank Co Fir
Ltd
9 China | FIIEYR | KYG2118N1079 | FMEIE | HEA | 3,601,000 | 11,657, 667. 10 3.73
Harmony % T4 5 VS
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New Energy
Auto
Holding
Ltd

pit

10

Kunming | #H7K | CNE100002BH4 | ZFHEIE
Dianchi bii
Water
Treatment

Co Ltd

T
pit

o A
e

3,970,000 | 10, 302, 470. 78 3.30

T ERFTAREZAUSR A ISIN A,
B E T EAI A IR SRR R PT A BEE I, B 5 2T 2 =) i ) 2 SR PR 75 IR S

7.5 HEH AN BB HAGHIE KRR

7.5.1 R LA SHUE HIIF1 2 B 7= 1 E 2%BUAT 20 45 B #2340

SR NRMoT

)
s N AR (FE30) AR IR KN BrHHE
il (%)

1 ENN ENERGY | KYG3066L1014 26, 220, 415. 88 10.72
HOLDINGS LTD

2 CHINA UNICOM | HK0000049939 24, 147, 439. 03 9.87
HONG KONG LTD

3 CHINA YUHUA | KYG2120K1094 23,196, 281. 14 9.48
EDUCATION CORP
L

4 KINGBOARD | KYG5257K1076 19, 003, 913. 13 .77
LAMINATES HLDG
LTD

5 NEW CHINA LIFE | CNE100001922 17, 447, 648. 33 7.13
INSURANCE C-H

ATA GROUP LTD | HKO0000069689 17, 099, 622. 52 6.99

NEW ORIENTAL | US6475811070 15,112, 252. 78 6. 18
EDUCATIO-SP ADR

8 | CHINA PETROLEUM | CNE1000002Q2 14, 591, 891. 21 5.97
& CHEMICAL-H

9 | PICC PROPERTY & | CNE100000593 14, 490, 807. 30 5.92
CASUALTY-H

10 CHINA NEW | KYG2163K1076 13, 815, 665. 92 5. 65
HIGHER
EDUCATION G

11 | KUNMING DIANCHI | CNE100002BH4 13,763, 667. 64 5.63
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WATER TREA-H

12 | SINOPEC KANTONS | BMG8165U1009 13, 247, 449. 31 .42
HOLDINGS

13 | CHINA MERCHANTS | CNE1000002M1 12,711, 644. 09 . 20
BANK-H

14 CHINA PACIFIC | CNE1000009Q7 11, 536, 922. 26 .72
INSURANCE GR-H

15 CHINA HARMONY | KYG2118N1079 11, 180, 549. 09 . 57
NEW ENERGY AUT

16 MINSHENG | KYG6145R1065 10, 544, 545. 17 .31
EDUCATION GROUP
CO

17 CHINA GAS | BMG2109G1033 7,915, 956. 57 .24
HOLDINGS LTD

18 SUNNY OPTICAL | KYG8586D1097 7,594, 135. 12 . 10
TECH

19 AAC | KYG2953R1149 7, 367, 768. 56 .01
TECHNOLOGIES
HOLDINGS IN

20 GUANGSHEN | CNE100000379 7,314, 625. 49 .99
RAILWAY CO LTD-
H

21 3SBIO INC | KYG8875G1029 7, 266, 939. 31 2. 97

22 TOWNGAS CHINA | KYG8972T1067 7,209, 290. 75 2.95
CO LTD

23 TENCENT | KYG875721634 7,062, 759. 04 .89
HOLDINGS LTD

24 CHINA OILFIELD | CNE1000002P4 6,619, 713. 00 .71
SERVICES-H

25 CHINA LIFE | CNE1000002L3 6, 332, 201. 57 .99
INSURANCE CO-H

26 DONGYUE GROUP | KYG2816P1072 6, 153, 793. 76 .52

27 CIMC ENRIC | KYG219851093 5, 588, 108. 30 2.28
HOLDINGS LTD

28 | CHINA RESOURCES | BMG2113B1081 5, 525, 016. 58 . 26
GAS GROUP LT

29 HUABAO | BMG4639H1227 5,136, 718. 52 . 10
INTERNATIONAL
HOLDING

30 SINOTRANS | HK0368041528 5,074, 807. 20 .07
SHIPPING LTD

31 CHINA SANJIANG | KYG211861045 4,922, 271. 69 .01

FINE CHEMICAL

T

Lo KNSR S gy B RS RA B Bl S b RAT RS RS A BB s
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2« FNEWHERNBAZ I (AR R UKD 3181, ABEMKRIZ S H M .
7.5.2 RiFEHSHUE I IRIE S HHE 2%BET 20 48 IR R B 40

SRR NRTIT

R UEIE
Fr N T AR (FE30) EZFHY AR A R L
il (%)

1 ENN ENERGY | KYG3066L1014 27,976, 246. 11 11. 44
HOLDINGS LTD

2 KINGBOARD | KYG5257K1076 26, 269, 733. 96 10. 74
LAMINATES HLDG
LTD

3 | PICC PROPERTY & | CNE100000593 25,208, 172. 25 10. 31
CASUALTY-H

4 | CHINA PETROLEUM | CNE1000002Q2 19, 718, 352. 76 8.06
& CHEMICAL-H

5 ATA GROUP LTD | HK0000069689 17, 530, 603. 06 7.17

6 NEW ORIENTAL | US6475811070 13, 220, 884. 50 5.40
EDUCATIO-SP ADR

7 MINSHENG | KYG6145R1065 9,625, 169. 97 3.93
EDUCATION GROUP
€O

8 WEICHAI POWER | CNE1000004L9 9, 588, 733. 72 3.92
CO LTD-H

9 CHINA GAS | BMG2109G1033 7,817, 782.55 3. 20
HOLDINGS LTD

10 TONGDA GROUP | KYG8917X1218 7,508, 344. 54 3.07
HOLDINGS LTD

11 TOWNGAS CHINA | KYG8972T1067 7,285, 334. 41 2.98
CO LTD

12 GUANGSHEN | CNE100000379 7,245, 126. 47 2.96
RAILWAY CO LTD-
H

13 AAC | KYG2953R1149 7,227,042. 09 2.95
TECHNOLOGIES
HOLDINGS IN

14 | NETEASE INC-ADR | US64110W1027 7,126, 754. 60 2.91

15 CHINA NEW | KYG2163K1076 6, 994, 353. 86 2. 86
HIGHER
EDUCATION G

16 CHINA OILFIELD | CNE1000002P4 6, 702, 703. 62 2.74
SERVICES-H
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17 MOMO INC-SPON | US60879B1070 6,379, 111. 48 2.61
ADR

18 CHINA CITIC | CNE1000001Q4 5,792, 265. 01 2.37
BANK CORP LTD-H

19 DONGFENG MOTOR | CNE100000312 5, 576, 565. 36 2. 28
GRP CO LTD-H

20 | CHINA RESOURCES | BMG2113B1081 5, 569, 823. 65 2. 28
GAS GROUP LT

21 SINOTRANS | HK0368041528 5, 562, 203. 03 2.27
SHIPPING LTD

22 FOSUN | HK0656038673 5, 300, 723. 06 2.17
INTERNATIONAL
LTD
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