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4 GSCI CRUDE | JMZ=22Y ETN Capital 2,633, 886. 72 5.95
OIL TR Inc
PROSHARES ProShar
5 P 2 7 ETF OOMATE o 436, 616. 19 5. 50
SHORT 20+ Advisors

25 W 34 W



IR IR % I (QDII-FOF)2017 4F A4 [ ) 45 4 22

TREASURY LLC
ISHARES ~ MSCI BlackRock
6 TURKEY Ji 52 ETF Fund 2,390, 245. 42 5. 40
INVSTBLE Advisors
ISHARES ~ MSCI BlackRock
7 i S ETF Fund 2,148, 162. 24 4.85
MALAYSTA ETF ,
Advisors
SPDR S&P SSgA Funds
8 CAPITAL Jig EE ETF Management | 1, 833, 156. 37 4.14
MARKETS ETF Inc
BlackRock
ISHARES  INDIA | oo
9 it ETF Fund 1, 821, 500. 67 4.11
50 ETF ,
Advisors
WisdomTree
WISDOMTREE
71T 5 Asset
10 JAPAN  HEDGED | M 224! ETF 1, 232, 940. 80 2.78
Management
EQ
Inc

7.11 BHEAERE ME

7.11.1

AFE GBI A UETR A RRAT RAT EARPUIE FR IS R A sAE IR S gl 5 AT —

FENZRIATFETT A TTHIES

7.11.2

ANF BRI AT 4% I SR SO T R R 1) o e e 5

AN o

7.11.3 HRFCAh A TR 440 AR

B ARG
e 2 FR il
1| RIS -
2| BIGESE R K 225, 873. 74
30| REYSBER) 12, 329. 82
4 | MUYCRLE 160. 18
5| MUCHIERER 5,581. 14
6 | HABRISGK -
7| RS -
8 | HAh -
9 | Aif 243, 944. 88

¥ 26 71 34 H




IR IR % I (QDII-FOF)2017 4F A4 [ ) 45 4 22

7.11.4 JRFFA BAL TH BOY I w] S #5i37 BA 4N
E: oo
7.11.5 BRI+ RBREFFEREZ RELK B
E: .
7.11.6 HRAGHEFRERFALSC TR
H VS BRI, SR A SR TP AT 0 U AN & T U 18 W] BEA7 AR R 2%

27 W 34 W



IR IR % I (QDII-FOF)2017 4F A4 [ ) 45 4 22

§8 HEMBFENGER
8.1 HIRESEHIRFEANBEFEANGH

AL A

et NGl
AP | PR LA T AT
) L = o Y=V
g M g Y
T B T HibL
900 49, 465. 98 25, 085, 176.29 | 56. 35% 19, 434, 208. 34 | 43. 65%
8.2 HiIREEEEANMMIA RFEREESHFEMR
5 H FA W BUAS (6 e AL
N NI 0
P A 85, 271. 46 0. 19%

T BEAMREHIR, RESEHAMWAN G FHRESFEMRIEEEN. PEIERS
FLRE P AR SR8 B 1 2 R HLE
8.3 HIREESEEANMWA BAFFH AT RAZE S BEX FKFL

iH AR EMHSERBEXE i)
RATEHPEFNR . FEESHRT R 0
BRI Bt AR AT NI 4
AIE GRS A R AT A4 0

T BUEAIREHIR, AAFRSPEIAN . FGHREMBTTET 57 N AT S G2 R
FEA A A A

28 W F34 W




IR IR % I (QDII-FOF)2017 4F A4 [ ) 45 4 22

§9 T A SR

LT A
FEEEFEARH (2010 F 10 A 12 B ) 4 MHEUR 534, 464, 662. 52
AH A B A4 35 4 47 A A 48, 975, 279. 67
A L G i R A A0 24, 725, 222. 79
el 2 AN 5 $ 3 4 L R [B] 47 29, 181, 117. 83
AARE WIFE SR DA (kb LU =73 51) -
AR A A I S AR A0 44,519, 384. 63

TE: A F A G A0 2N B

%29 T 34 T



IR IR % I (QDII-FOF)2017 4F A4 [ ) 45 4 22

§10 HEKXEHER
10.1 EESHHRFE ARSI

ARSI AR I N T e B AR & R

10.2 Z2&EHEAN. ZEREANENEZETHER I THERAFRZ)

10. 2. 1 FEGEHNWERNELZ): WEWHN, @ArERSFICEDT, AR EEHTRK
SR AFRSEE . EVREAEIRE A 2017 4£ 3 H 22 Hig.

A O LR EHTHR A EIER B EEHEEZR SRS R &R,

10. 2. 2 FEGHEE N E R NFZZ): RGN ESTEE NG LI TRSIEE M TR R EE R
MINFEAZZ) .

103 B RESEEAN, ZeW™. Z&FEEWFHITAL

AT Bt x mlisE g B RS S IE T A AN, SAREEEA e,
HE IR LSS AR A YR IA ST o

10.4 FESFFE R ZE

AN A AR A IR < B R R TR

10.5 AEEHATH IS THIES g o

A S R OIS A G T IR S T

10.6 EEAN. FTEALERIEEAN B ZEERAETFEL

AIEGEIN . FEEITE N AT S AU SO m s PN G AE AR S0 A R 32 B A
AL .

10.7 ZEMHIES AR 5 B THA R IFL
10.7.1 EEHRIER AT 5 RIUHTRERE RSB
SRS NRMIT

D) N XN EER NS
y S 5 o
5 A7 FR 44 =
AR e | mecedl | mkEiml] e | Lo oRE |
o R L

% 30 T 34 1




TS LR ER % BL(QDII-FOF)2017 4F 245 B4 5 4% 22

DATWA 32, 599, 807. 60 68. 41% 41, 303. 12 46. 82% -

BARCLAY 14, 565, 622. 12 30. 56% 41, 996. 54 47.61% -

MESENESIIAN 491, 092. 56 1. 03% 4,910. 93 5. 57% -

EFIES - - - - - -

R E B (Fr
)

Deutsche
Bank

Credit

Suisse

cIcc - - - - - -

INOMURA - - - - - -

Morgan

Stanley

Macquarie - - - - - -
TH IS (FF
)
Citibank - - - - - -
FHAR T [ (3
)
JCKIUESR (77
)

ACERIE B (B
)

B eIk (&
)

2 2% (&
)

AR (F
)

Merrill
Lynch

BMO - - - - - -

UBS - - - - - -

JP Morgan s . . . . .
VE: 28O BB MR HE AR T -

(1D EEEH AT FREARR GRS L RREREENMN, RIS BTlEAEEN L
M5 870, PR

1) W SIRE REF, 5T 5548 bR R o 7] & B R DU E «

2) BEATNINE, Bk TAEAR R AR E ST A2 B E AU AT
% 31 34




IR IR % I (QDII-FOF)2017 4F A4 [ ) 45 4 22

3 AEEEME. i, A EER ARSI, IR

4) BEEFIBERTFHREA. ZarE
5) WHILsiBR, A E BT AL TR TN 5L,

%o

(2) LB BITHIRET
o FIRIE _FIAbRAE, B AT E SR HIES R A R L AE 5 BT i Be 3RO RIS E 3
PPLE N AR R URERE. BE. Kk &
AR TR ST LR TR AEE O,  FARYEVE LS5 R0 52 5 87058 o M BAR TG . A FIFELL

X BT E 5 AT E 25 24 7 (0 35 47 5 2 L

BT 2 HALSF 2 E NI 55 R0

S5 TG

SN T T o
10.7.2 EEHMIESR A TR 5 BT HMMIEFREKFRL

B0 AL 2 e A v P DR S (0 K 5

H I A SR S 5 AT RE

Vak

SRR :

AE S N D AR ik e g 14 v o B ) 5

LERDL WHFOKT IR, R RIS 5 oo e E

(3) MIIHE G R BB NS 5 MR ASE G R 7y, EIR BRI AE AR

ARt

S R

IR

5z WAL 5

BLIEAE 5

HEZH

JRAZ e

SR
%
JRAZ B
(¥ LE 451

= i
75 I8l Iy
HAZ B
(¥ L A5

JRAZ e

i 2
ik
JRAZ B
1 b1

JRAZ e

PR
&
JRAZ S
¥ 1

DATWA

1, 819, 455. 66

2. 55%

BARCLAY

69, 427, 432. 64

97. 45%

i FE

Ef R

TR E B
(&)

Deutsche
Bank

Credit

Suisse

CICC

NOMURA

Morgan

Stanley

Macquarie

TR IESR
(&)

Citibank




IR IR % I (QDII-FOF)2017 4F A4 [ ) 45 4 22

FHAR 5 [
(FHs)
NI
(FHs)
AC R E PR
(FHs)
[ G iESR
(FHs)
E =%
(FHs)
AR
(F i)
Merrill
Lynch
BMO - - - - - - - -

UBS . - . . 2 - - -

JP Morgan - - - - - - . -
YW RS BT WAL G RSN AL Gy R Gy, EIR TR RS SR AL 5 35 4 A 53

éj\o

§11 B EE PRI EEE R
11.1 REFNE—RBEEFFESHBULHIXZ BT 20%K1E 5

N ‘ ey T E ]
% R P R S e A I R : - e
%

% oo

| | EEES LI B sk it H14] W o| [ g | B0

g 22 20% Ky i 5] [X. [ AE wo| ‘ Y g
W

Ik N 20, 020, 333. 0.0] 0.0 20,020,333. | 44.97

1 |120170101 20170630

23| 33 0 0 33 %

A ) 20170106N20170111,20170502~201 9,745,448.9 | 0.0 | 0.0 | 9,745,448.9 | 21.89

0,

A 70630 0 0 0 0 %

P A R

B MAEA NFFA R3S T &G LIS TAe b, 7T RE 2 DI B — Sk S A A N R AUB:
[0 771 5| DA g (B 25l LA AT RE S| A sV XU, < BN AT REJC 2 B I AR B
B ARSI JE A R A FRRE BT PRI, R Gy B A N TT BB JC i S I TR [ 455 F) 4 P 2 <
.

1. HIEMEEE RS IENE. RSN EL. N ENDE 850 H e A IR
% 33 7 34




IR IR % I (QDII-FOF)2017 4F A4 [ ) 45 4 22

FNLLF) B4 5
2. TR REL A L S R A, SRR AR A 3 9 2 A BURR B S S IR R

11.2 PR EHERKOIMMEERFE

T

WEESEHFRAR
201748 H 28 H

% 34 U 34 T



