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—. I E AN (3
PRV 161,669,477.85 9,302,836.97 170,972,314.82
. AL ETES AR
He G EA B (R A - -728,999.48 -728,999.48
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=. KRS HEAE 5
FERI A IE AR BB (iF -62,469,935.03 -2,878,976.75 -65,348,911.78
IR DL 5 3E5 1))
Horr, 1.3E4 Ik - - -
2. 34 Al 3R -62,469,935.03 -2,878,976.75 -65,348,911.78
DU, AR I S FiFr A
A 53 Be A 7= AR ) A 4 ]
HHEAZ Bl R I D DL
SIEA))
Ti. WRFTEENE (3
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EEAT R
R 2016 4E 4 A 19 H (ZE&SHAEMH) £ 2016 4£6 A 30
H
SEiciE & ROBAE | FrEERRS A
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— WA ER G (B
EATHED
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T R EE R
B EAR B CRIA
)

5,900,751.84

5,900,751.84

=\ RIRGRHAL S
AR E AL B B (i
{E D> DL 5 351D

-55,366,941.77

-759,173.36
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Horpre 13 IR

4,045,319.20

69,217.71

4,114,536.91

2.3k G UL [m] 3K
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{FEALZ) eI LA
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EAHED
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AT U, 421



R e Fm AR SR U G IE R Bk 4 2017 SR AR

FERAEG I ANRT 220,083,210.27 76, FRAME AL AT MM B, SEMAA
RN T 5 42 S o 3 FH AR R 3R B 7 A (R B T AT 40, N IR T A & 407 A= 1 )
BANRT 62,888.07 76, #1éh 62,888.07 4 NI TR 40; 36708547 &40 A R E N
F 0 606.25 76, HTH N 606.25 13K TC . M2 AR K TE H R 2 1T S 45 BT (R ik I8
B HEKIE ORI (2016) 5 254 FER BT A T UASIE. fR P EIER S &%, (F
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AW, EEENERE N P ERITROERA R, EEEAIMEE N v ERAT (F)F
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AEETHRE T Mleamel TR 5P EIERSFEZE L RESFRReE s
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iy CEEEEG. JATEE. &b, M. ARG, TGS (Ealn s sl
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5 75 [0 ) 5[] s WA i S < i TR DA R B8 i R DA R v [EIIE M o e VR < 15058 O
fib G fb TH (EZRFE T ERE I SRR o« KBS FES 5 R EEN KT
FIFE, AR EEN Rl RN EER KB MBUE, £25 ik
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ITEAREE, AT AR R EHE .

ARG LN B TR 25 358 5 BT IR 8O0 & (52 ETF),
EANEIGH A SRS GHEEITMET AREEIEE 1) 80%, A4 st
$4(FOF), U TRENRH S MET AREESIEST 1) 60% , Wi 2HHAE—F
DL PRI BURF A S5 NG T3 4 0P B 1) 5%, fnid i R m o FETIF M 2 20 B 5 9% b £
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6.4.2 THR R B4 il Ze Atk

AN ) I 55 4 A4 R BSOS T 2006 4F 2 3 15 H A LUS SR A ) Ak 2 it i
W —EAHEN) B ICEAR S HE N S AR R HE (PR SRR Al v ™) A R IE
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Ry IR 2+ AR B el W 2 R A (K0T SRR e FCVF ) 2 AT M S 55 33 A i

6.4. 31BAF ANV S THAE N K FoAhH B =2 I 5 B

AW SR E N T HEN A ER, sk, SEREH R T A 4T 2017 £ 6 H
30 HIFMA SR LA A 2017 4F 1 A 1 HZ 2017 4F 6 F 30 H b3 18] (1 478 ple 5 A {E AR
BN1E L

6.4.4FMEF P RAKSTHEER. Sttt SB0E—ERREH B3N
AR ST ST Sl — RS A2

6.4.5= THBURM STl vH 2258 DA R Z 4 5 IE it B
6.4.5. 1 THEURAL K YL B
ASFe AR T I T B T BORARE

6.4.5.2& V& T2 58 Ui BH
AR G A HA T g B B 2 T AR TR

6.4.5.3 25 IERIUL A
A FE G A AT T B () RS AR IR,

6.4.681 I

R BEE . E KB5S SR [2004]78 5 (IBGE. B 50 55 6 R K THEFR 4% 5T
G BULERAERD)  WF[2008]1 5 (O TAb S Bis TOUEBERREm) o W
Fi[2016]36 5 (< T MmHESN E ML AR E RO R B RN - WAi[2016]46 5 (KT
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(1)F 2016 £ 5 A 1 HAly, PURATRE T AFERGANETEWBMBGERE, AME
Yok B, H 2016 4 5 A 1 Hile, <ol iy WA SO SR X gAMbk
AR TR AL FEL AL

(2) B A e IS A9 E S 2SN, H R B4 S BB, #2 I 5%
I X it X AR AE AT, AEST A TPAEICEN L BL(T 2016 £E 5 A 1 H AN EUEE
Bi(H 2016 45 A 1 Hik) H & ALl Al S fi .

(3) H A2 & HUAS AR B BE /MR AU o, o8 S I BE4 NI BB, 2 A 5
1] oK Bl X B AR AT, RS AR NS BN AL TS 8 -

6.4 7TEEMFHEE KA

6.4.7.1 BRITAK
A N

A IR
A 2017 £ 6 A 30 H

i HHAE R 9,024,151.15

SE K

Hrp: AFFUR 1-3 1~ H

HAh A7k

Lt 9,024,151.15

6.4.7.2 X &R~

AR
i B 2017 6 H 30 H

JEA ~ A APININITEE)

25 Bl

s | BATE T

it

B SCRFIE SR

B 94,967,551.48 96,448,552.34 1,481,000.86

HoAth
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6.4.7.4 L NIRES BT =

AT ARG WIRARFFA RNRE ST

6.4.7.5 RCH] &

B ANRMT

T H

AR
2017 4 6 A 30 H

o WA BT A RS,
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85.51

oz WA Al A7 RS,
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o YA £t 27 A S

o7 RN IR AR IEZE A B

2 YA FR KRS

oAl

it

85.51]

6.4.7.6 HAbBE =
AE G AR RFFA KA

6.4.7.7 BifI2E 5 %%
RIEG AWK TS 5

6.4.7.8 HAth £

Az NRMoT
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A IR
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i3 e T v
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20171 H1H £ 201746 H30H
B A I T 4 0
RAERER 68,901,317.49 68,901,317.49
A H - -
ASAME R (BLe-5 38 A1) -54,272,614.96 -54,272,614.96
NP 14,628,702.53 14,628,702.53

SRR NIRRT

[ B iR Bk fiid: (QDID £ uHiL

A4
T H 20171 H1H £ 201746 H30H
B A I T 4 0
RAERER 14,422,986.13 92,768,160.36
A S5 HR i - -
AL (A5 3151 -1,192,640.74 -8,197,320.07
ZNCEPN 13,230,345.39 84,570,840.29

T FAE 55 2R P43 22 e N 0 0 B i s D [ 55 2 i g L O 0 B e

6.4.7.10 R4 EFE
Hp: NRMt
E R A7 (QDID AR M
i H LS A KBB4 KO BCANE AT
AR 1,851,205.20 1,849,902.18 3,701,107.38
A HA] 559,821.49 -638,898.32 -79,076.83
PAYIAN > e ~7
?f?ijﬁ%ﬁ O -1,760,377.15 -1,185,811.71 -2,946,188.86
Horr 4 K - - -
FE A IEE [A] -1,760,377.15 -1,185,811.71 -2,946,188.86
AW B - - -
AHHAR 650,649.54 25,192.15 675,841.69
Hpi: NRMt
E 5 E R kAT FE (QDID S ITHL
i H O SIS ARSI 4) KA ECHRNE G
AR 3,094,967.62 2,506,761.97 5,601,729.59
A 1,585,747.83 -2,235,670.48 -649,922.65
A Gy BAE oy e 190,620.15 -123,408.04 67,212.11
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AR Bh 5
Hodr, FE4 R - - -
FHe 4 2[R 7K 190,620.15 -123,408.04 67,212.11
AHAE B - - -
AR 4,871,335.60 147,683.45 5,019,019.05
6.4.7.11 FZF BN
Az AR
N 20171 H1HZE201746 H30H
TE AR 2N 6,188.36
€ WA R 2 BN i
HARAT A BN
gEE AT R BN
HAth -
&1t 6,188.36
6.4.7.12 BREFEFWI
AL A S BA N T I S B TR A .
6.4.7.13 HE&EEWE
A AR
i H A3
N 20171 H1HZE 201746 H30H
S HH /T [B] 3 4 Rl A2 A 75,704,881.02
ol S [A] L 4 Rl AR S 73,501,240.57
BT I E 2,203,640.45
6.4.7.14 FREBFW R
ARG ARG AN IR B W A .
6.4.7.15 T4 T AWK
ARSI G ARG FATC AT A T 2R
6.4.7.16 BRIt
A ARt
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P SRR A ) A WA

L
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I PG AR IR RN B 1,359,540.25
&1t 1,359,540.25
6.4.7.17 A M EZ B AR
A NRHoe
A A
fr
A A 20174E1H 1H &20174:6 H30H
1A S &R e
— SRR
gLt
R FRE R -
— e -2,874,568.80
HAth -
27T A
— BUER &
3. oAt -
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6.4.7.18 FEABYN
ARFE G AR A BT HABIRON
6.4.7.19 X 5% H
A AR
5iH A3
N 20171 H1H £20174£6 H30H
T i <E 7 % H 97,564.66
ERATIR 3528 5 % -
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6.4.7.20 FAth 3k F
A AR
5H A3
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6.4.9 REEHFRER
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6.4.10. 2B 17 TR B
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6.4.10.2. 2R & ER
Hfr: NI
A HH A AT B A ]
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ST 4 UBS ETF BARCLAY US LIQ.CORP. H:/A fa B N 9,583,927.84 7t., 15
HERIHEHIA 9.14%. FEEFFEANT PR BT T AN I CEAE 5 LR,
HRE (REEFDY MIEARE AR E
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6.4.12.1 BRRAWAHT R 38 RAESH T R FA B ZRIESR
A FE G AR AE BAZR TC R 3T 138 Uk 25 1T S 88 52 PR FRJAE 5 o

6.4.12.2 BARFFA BIE I S R0E 2 PR R 2
I I G AR 45 HH R T BT ) {52 R A5 Y 0 A2 PR I 22

6.4.12.3 HiRf 35 IE EIEAL 5 RAE NI ) ik
6.4.12.3.1 RATEI T BRI IERIE
AN I G AR 5 HA R TR AT 8] Tl 37 5t 35 1E 1R ) w4 K3 AR 15257

6.4.12.3.2 X G iR I IE B
A FE G AR FAR TEAS 5 B i 35 55 1 01 0 A A R i 5 55

6.4.13 £&Fh T B XS & &5

6.4.13.1 R B BB 4R

AHEe FERE T 2RGrMY, @idisHESF S (FOF: Fund of Funds)
F, EAERGE A RER R GRS . ARSR RS TR E2am 5 EE ks
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