B AIRHT A ROE IC B R A IR SR S R L G 20 1 TAE SR 32 Ak

BREFHXBKREEERAGRIEFRRES

201T4EER3FTFM

2017%9H30H

HEEEN: EREESEEARAF

HEFEEN: TBRITBREERAF

WEXH HI: 20174£10H27H



Bl

IRF A RIE IC B IR & BRSSO A 20 1 T 58 3= LR 5

§1 EEH®RTR

EEEH AN ER S LEFRIEAIR S R AR L. RRIERR
B OB, JEXT LA AR S AR AN e B RPN e OE T DT AT . FE BT
ENAEEAT IR A PR A R AR &G RIHE, T2017T4F10H26H S~ T A IR
IS5 Fa bR IHERIMAHR R H GRS ENE, RIEEZ N BRI,
PSRRI B GRS URIE LSS R . Ehi)R S R N B A IS
RETr, HAMREEE - E8A. EEMTALGEARRILRREIR . K%
A, AR AR T R SR AT ST 4 [ e AN R S U

A IS TR R A AT

A EAE2017T4ETH1HEE9IH30H 1k,

§2 HET RN

FE G IFR B IR AR

He e AR 000755

e S (e LA RIFF I

Hee A FA N H 201459 H 11H

A HA AR s 5 10 B 322,728,905.684}>
AXEWL RESHRFER T NEHEE, BARERA
BFFCFF AR AR T T8 2% 7= Ml S FLAH AT Ml H 1) s T

&0 B Kedmll, 2B R AT R TS, 7R
R B IR T, a4 AR s R S )k A
2 o
A RAE BT HE 2B 2 4L TR, @t
ERRATFEREILH, ERNEFENLEFEE. Y
AP ER . T gtk ORI E R 0T, 4
AFEDBLAY,  Xh AR — i B B 2% R SR B 7= B S 2 XUs:

B S AT T, R OE N Sh A R A AL &7

st fiigr. Bl w2 mBCE Y. FREia
B AP R, G B RS B B A A i
R, — RN, ARIEEHR M E a5
BB T R AR AT ML A K B BT A =
ISR EFIESR, HUETF 13 R GVE AR IR, A

b
7

Y

&

Fo2 oo 12




Bl

IRF A RIE IC B IR & BRSSO A 20 1 T 58 3= LR 5

o
B GoRE B SRS B I B B LE

TG HRIE T 2 77 Ml i B A 26 X 60%+HH 57 s 48 B0 2 R
X 40%
AR R TREMIETR RS, R, X

IS AL 22 AL APAMCEEAR T BRI G, T e B R e Bt
EZE 54

HgE A B 7RG E AR A

HETEAN ALIEHRAT LA A1 IR 2 )

§3 EEWMSHEHRMESIHERI

3.1 EEMFIEIR

A NRMIG
F B 55 e b ] (201747 H1H-20174E9 H30H)
L A S 28 -3,006,969.28
2. A JHA]E 15,422,214.11
3. IR ¥8) 5 4 A BUAS A 0.0999
4. IRIE G T =l 462,339,006.60
5. WK E S A E 1.4326

T O3t VST R R NS 5 2GR, T AP sebriicat KT
AR Hro T

QAW LI AR EA AR $lkat . b OS2 e Bz as) ER
R FIIRE,  ARNE A A O sEBic i n BRI A o E 23U s .

3.2 BEE&EHERI
3.2.1 ARG HE SO FHE KR K H 5 [F H 57 B 2 1 L
. N25:324
3 @@%ﬂ ig;t’; ﬁ%@
B B P KR o2 Llﬁfﬁﬁ%ﬁ O-® | @@
i) Pt 22
© @
k=4 H 24.16% | 1.91% | 4.19% | 0.51% | 19.97% | 1.40%

T OARFE SRRy 60% X FHEHT M 5 £ +-40% X Hh i S 454,

3T Ik 12 ;W




Bl

LB ARG B & BRI 1R B 20 1 TAE 8 3R AR

QAFEE NG HE I IR R A N2 5 BT 1HE, 2 NI A5

Return t =60%X [FEH M/ M 48%t / HubB W ARE (t-1) -11+40% X [ i S 485t /
H e fe g (t-1)-1]

Benchmark t = (1+Return t) XBenchmark (t—1)

He, t =1, 2, 3, T, T FpRMEEEH.

3.2.2 HESHFEMRES R THERKRED LS RS LR E A
RARZHILLE

IR K R C B A R SR B
RT3 RV 2 A vk i 2l 2 7 st A 50xk L 1R
(20144F9 H 11 H-20174£9 H 30 H)

60%-

50% |

40%-

30%-

20%

10%_: ....................... : \M’Aﬁh N
0%

1%

2014-09-11  2015-02-25 2015-07-29 2016-01-06  2016-06-14 2016-11-21  2017-04-28  2017-09-30

|—DJDD[DJED—DD:D I

E: AR T2014F9H 1TH AL, ARESE SN H, @#e#ulH N2015F3H10H . 2
BRSSO AT & & TR PR 0 B EL A 5 A 3 4 [R5 1) U A9 B 1) R 33 38 2 i BRI Y L

§4 BHAWME

4.1 BEZH (RESELF/PH) FH

A IE G IR S TR |
po | ms 5
T Emaw | seaw | eER !
Ty WL, BRI
34 LTI R 201148
k| . 2%§?H _ 104 | 1A IR ik AR
A 1R A R AT AL BT 5T
SR A 42T

#
o~
=i
ps
=i



Bl

IRF A RIE IC B IR & BRSSO A 20 1 T 58 3= LR 5

ISy

Bt

E: 1 ReaBERHMEEH A R B SOE R B A T2 H $BER ROLE 4
fodkgze, PR EEteat, JMERMAMEEERAENH, HEPH A FE
g JE IEAX AP AR ZH

2+ UEFF AL & SCREMAT ML T2 50 1 Ak N 53 A% 8 BRI ME AR SR E

4.2 BEANNREY N EZSEIERM FEH KA

A E ARG A FE T (PR ANRITMERETRE) « (FRARIE
MENEFFREREEIR) o (XTSRS R RS R HIMNE) KIS TS N |
(& 2R K R BR G RIE SR SR R e G A ) A SRR AA A R
S8, AFEWSAE - B T 1 J 0B BRSP4 U, AR AR AR ] AR (1 Al |, Dy
BE A AR A NVOREORM 2, TP 3k S B A AR AT . ASkgoidik, &
MAT . AEEERHGTEARIEMLEEEFNLAE.

4.3 A PG EIHH
4.3.1 AP GH BEHPATIER

AN G T ARYE b ERE M S A ) GIEZR R
BILY » dlE T (&Rl EEEHARAR AL
PR GPATME AR, W A RS, IF
oy LHPAT GG B E SR, B
RGN, AFEHEPAT T GEHRBRRESEH
(B wikHEEHGRAT AT HE .

BWIEHEH, ARSER T HEEAFESPITRERMSG i, R T
W, 1H. 3HANS H IR & 24T F RO 038 5 B iS22 57, RRIUVAFAZ 5 7 1
o
4.3.2 RERL BT HRIETH

AIEWIN, RIESENGERELZHITN.

REEHNF AT SN EE T
WIEEY , JFEESL T EE RN
T TR BT, Bk
RN R ARG
NE AR R S E L) AN

%
i3
AN

D> > S NS

4.4 WEHAEE HRF RS IED T

WE N Z L5 BA R, HEMATR, RIHBERPPIE. RSN, 2T
ESS, NRMEMm, WshtEdtk, SaatmmR AR, HOREEEM™, T X
A PRI, WREs AT, B KR, ahiEEses).

FESR TGS HRME 51, FATINGER AT T 2 =R, & 73Tk ek K
WIBEIFARIIECE, SR R A 2 T, BEEATIR AEEE, AR

5 T 3L 12 7



B AIRHT A ROE IC B R A IR SR S R L G 20 1 TAE SR 32 Ak

i T E AR A CERI e, At RIETTIH NS, JAIE

Bt S TR, SRR R LS.
B SH R ENE. MEAEZSFMRTT L, IR B A2

EMEZETAR, FAER L 756 E S BER A7 M2 5 e & U

4.5 REHAZE S LSRN

120174930 H, AL EFE N1, 432670, ASH TS W & 6 K%y
24. 16%, [F)HAMY 2% b e Ft v B KR 4. 19%6

4.6 MEMNESHEABRE ST HETE RN

e

§5 BEAGWME

5.1 MEMREZSHTHEEM

. e IS RE I
e i H & () I

1| s 426,362,886.84 90.52

Horpre 426,362,886.84 90.52

o | HEHE — —

3 | BEWRER 15T — —

Hrp: fiige — —

B IR SR — —

4 | e — —

5 | SRlfTAE BT — _

6 | FAREERHT ™ — _
o SEMraC a0 1 6N IR 5 4

R ] }

7| BATAEIR G R S A AT 38,599,810.45 8.20

8 | HARBE™ 6,051,454.31 1.28

9 &t 471,014,151.60 100.00

Eo TS IARER, SRS &R R %

o6 T3k 12 ;W




Bl

IRF A RIE IC B IR & BRSSO A 20 1 T 58 3= LR 5

5.2 MEMRBATWARKBERRA S

5.2.1 MEWRLBITWHRKBENREREHE

o il At Gey | T AR
B (%)
N SN SN G 4 — —
B | KA 547,500.00 0.12
c | ik 359,707,560.84 77.80
; WL #T7. RARSOKAE P it B B
VA%
E | &%k — —
Fo| eRMEE — —
G | K. SEMIENL — —
H | AEEAEDOL — —
. 5 B PATAE BRI S 11.412,936.00 547
b

I 44,719,890.00 9.67
K | =k 9,975,000.00 2.16
L | FSEANRS 55 MR S5l — —
M| BEERE RS RS — —
N | KR BRI Bt B — —
0 | FRRS . ABERIHARIR S — —
p HE — —
Q PR TAE — —
R Ak ARE AR IR — —
S ZRE — —

it 426,362,886.84 92.22

5.3 REFARIE A SE o T & B 1B LA K/ HRP BB +42 B4 Bt A 4

Fre

e AN

R AR

g (KO

~ehrE o

SE ATty

BT 12




B AIRHT A ROE IC B R A IR SR S R L G 20 1 TAE SR 32 Ak

BB (%)
1 603799 R 484,000 | 44,271,480.00 9.58
2 002460 b4 494,712 | 43,188,357.60 9.34
3 002635 GIERHL 976,650 | 39,710,589.00 8.59
4 300450 Je TR 460,400 |  34,345,840.00 7.43
5 002241 TR A 1,626,642 | 32,923,234.08 7.12
6 002466 RFH 467,000 | 32,825,430.00 7.10
7 002384 ARG 1,111,056 | 31,909,528.32 6.90
8 002456 BRIE 1,367,600 | 28,979,444.00 6.27
9 601600 Hh E AR 3,570,000 |  27,024,900.00 5.85
10 600999 FHEIES 1,050,000 | 22,459,500.00 4.86

5.4 MEWIRIEBIF A RIOFFREAS
I A IR R 557

5.5 REWIRIEA SRR 5 E S B E H B R/ HEFP BT 42 B B R I 40
AFE A WIRAR R 657

5.6 IMEFARIZA A G ZEG T = 8 LB RN HRFF AT+ 48 B P SORAES R B
4
AT G AT IR ARFFA B SCRFIESF -

5.7 MEWIRIE A SMME G ES T r#E LB RN T LA B BRI
RIEGAMEHIARRFFA SR

5.8 IMEWIARIE A FOHE 5 e S B 15BN HEFP BT FL A2 BGIE R 3 A 48
ARSI AR IR AR BUIE

5.9 MEWIRAESHR HIBIE R FH LA
5.9. 1 MEFARAIGHH A BF S04 o B 4
AT G AR IR ARG BT

5.10 MEMRAEERHEHI BRI 5 H LB
5.10. 1 A3 fi B B2 R BEBOR

8 Ul k12 ;W



Bl

ZIEF K R B IR & RAE TR B L 20 1 TR 38 33 4R 5

AT G AT AR ARG B UL
5.10. 2 1R & HIRAEE S4B 1 E G 5 S 3t 25 BT 40
AT AR AR AR [ I B2 -

5.11 BHEHAEWEME

5.11.1 #WEHN, FESRERFEFHFEHREBRENWESR, RERELEER
BT RBIEFRRT EEAHH ISR ER T LRAE, EREEH B —ENR
Bk (002460) 4, BEZBIAFER. .

BEEW2016F11 B4H R (RT AR FAF SRR TFREINEKXREZHFMFERAE)
, HERFAFERBETRIBEFX ZEE R (TBLTTRERY (BE
BN [2016] 2071015 RERZBEN [2016] #017025), FIIHERKX
ZEAFENBEERRET X ZE4 = SN I TR e EF B FA 22 u ik, Xt
HEeRRAFETHELLIT TR

EAREENZIER MR SEY, RESEE N FIRRERMA 7 EEH R a
®’T, A7 HERTME, B IAREPANTEEERTRE. BNSEPREITT
PRI B REREF, AERFERSHITIFE AFERITA.

5.11.2 AEESEHHE+BREREHESE R EKZEE.

5.11.3 HABBE =M,

FP5 R e )

FHARIES 123,546.48

I HCIE 57 77 S K -

o2 B -

MR R 16,486.55

YA HA D 38R 5,911,421.28

FoAt ST _

Bl -

HAtb _

O |0 || |0 | |w DN |+~

&1t 6,051,454.31

5.11. 4 REFRFEH KT 5B B AT #8675 P 40
AT AR IR AR R AL TR B v e e iz
5.11. 5 WEMRA TR BEPHFERIEZIRIE LKA

9Tk 12 ;W



Bl

IRF A RIE IC B IR & BRSSO A 20 1 T 58 3= LR 5

LI 52 PR
] SR T A2 PRSI
e | MEEAE | ARk e e
NRME o) | EE B (%) i B
1 |601600 rh = 48 27,024,900.00 585 | BEREEEYA
§6 FHARELSLHED
HAL: Ay
2 W) 5L S0 AU 51,225,642.16
52 330 1) 2L 4 5L HR 40 466,034,278.32

Pa: e o SO0 SO0 ) e < O [ 5

194,531,014.80

0T SIS B 2 <R A B A (A B DL = 358D

T 5 ST A B <o A LS 0

322,728,905.68

7.1 R&EEANFEELEZSHTRINFML
AN, EeEHEANLIEHEARERRHAEENEIL, AMEEMmAPR. Bk
2P I RIRAE Sy (R O o

7.2 ZEEBEANCHERTRERHAE ST YA

§7 EEBEANSHERREHREAZSFIL

AR A AR &8 B Z A 5 SR BT A R G B UL .

§8 RMIBEHRKENIMERREE

8.1 MEHA R —RBEERHESHPULHIER| BT 20%H 5

x

8.2 BB HE RKHHAMEEED
L201T4ETHIH, B kA S TRAT IR 7 6 T M P85 55 RAT 0 A7 PR A 7 FHLARAT 2%

LIS B 2
2. 201T4ETH19H,
3.20174E8 H24H,

B

1% I R C BLTR 5 BLIE SR
e R IE BC B TR A BUIE SR

10 0T 3t 12 T

B
1

‘{/—!
iy

e
5k

'~

G201 THEF 2L
G201 THE A B R 5 1E S0 R L



Bl

IRF A RIE IC B IR & BRSSO A 20 1 T 58 3= LR 5

§9 FAENMHHR
9.1 #EXMHFEF
1 A [RIE M S M BT 22 T80 M B R IS L T & T IE I 8 8 3k W ST A S A

o1l oo 12 W



B AIRHT A ROE IC B R A IR SR S R L G 20 1 TAE SR 32 Ak

CH ZIEF %K R B R & BE T R s B S S 5D
(B LK RTE I BR S RIEF R R e H )

(2R K RTE I B R A RNIEZR R B e B D) -

2. (F LB EHAWRNF IS SN

3. B B 55 B AL ATE LI

4. Fe eI N 55 B ATE ML

5. T I PN 3 5 BN AEFR 58 SR B3R %% T 5

6. IR I 2 BEOR 1 HoAth SCA

I
=

I
=

9.2 FFHHE R
RSB ARG AR FE S NS S ITTE NN AT ARSI AR
SEENMILE NERT, SEAKER. .

9.3 HHHA

WRFF RBER, AT TAEG, FIAES BN E] A B 3R S & R
SEME . MR AT EE MR, 1R 5T b AT AE A L 6 H N il
(www. fadfunds. com) 2[5,

ERBEESEEFRAF
—O—t#t+HA=t+tH

BHo12 o 12 W



