R RGBT SR ITHHES
2017 SE5R A ZEEW G
2017 4£ 12 A 31 H

fEﬁIt
i3
=
P

: MR E AR A A
BN HHE RSB A IR A
EHAY:. O~ /\F—H -+ H

b

BE
Ertan
tl:
=P

o

%



e Pk BRI T 34 2017 R4 4 IR

8 EEHR

A TN 1 2 N S RAE AR 5 TR R ANETE R RO R SRR B I, JF
X HL A A (LS RN S B AR AN S e A T AT

FESFCE NI S R 0 A IR A P RIE AL S G RRE, T 2018 45 1 H 18 HEZ T ARt
25 hn . EHERIA A S IRE LN, RETRABAFERRICE. RS E
K o

FE SN LU L B St R BRI F R S e, (EARIERE S — 2 R

FEG AN SOFAREHAREL I BT R, BT LEA HH BB e ST A4 bl 55 A 5k
EAINEE VLR

AAR s I 55 BORERZE 1T

AR WIE 2017 4F 10 H 1 HE#E 12 H 31 Hik.



e Pk BRI T 34 2017 R4 4 IR

g e

H L FIRR R LT ETF
Yy W IR B R ek
gAY 511650

A2 o A 511650

He g gt T G BT
A RS 2016 =12 H 29 H

0T YA I < A7 AL A

9,532,646.17 11

Bt H AR FERZEVERRTR T, G RAE 480 A3k .
e EMRAE Z L THBATIROL S BERIEH . BERPROL. FIZGES . 3]
_ SURANE LRGN, FFaE G5B IR TR . XU
Ao ai FEIEACTARE, RE RGP R BT RS SR 1
FCE LB, b 3T sh AR
NiEs e 315 ERIBEAEFBUERIZH
AIEGNGMTIIE S, Fe S iR AT T s I8 T e S A A 4
PRUBSEYAL 2 A AR
WEMEE. e,
A FUN HH IS E AR AR
HEFEN TR U A A7 BR 24 7]

3.1 WSS

8 FTEMSHEIFMESHERI

Bpr: NRMG
FEI - Febn WA (2017 4210 H 1 H-2017 £ 12 H 31 HD
LA 2SI 2 16,749,430.37




e Pk BRI T 34 2017 R4 4 IR

2. SYIA

BIYIARIE B B 15
T OAEEESTRA NGB 5 5 )% T
QA OB TR R S AR SN . BB R

16,749,430.37

953,264,616.68

v HpbN NS A SR ERE S ED HHER

BRI, AR A A SN E A A S Aot T AR S TR A
RARTEAGSE, B, AR BSR4 500,

@A 4% F 4ERE (Y.
32 Ho Pt R
3.2.0 AR AL o A0S (LS 25 2 B 15 ) M5 A S 2 2 1 H e

itk | R e | e

e 2D gﬁfﬁ wiEe | awmeze | 00 | @@

TE=ANH 0.8787% 0.0009% 0.3403% 0.0000% 0.5384% 0.0009%

3.2.2 AEE G AR LIORIE & R I e F 223 K H 5 R MDY St bE A A i R AR Sl Y B
e R&AL S T TR 5
SR R 5 L S A HE S R I S AE H5 oS EL ]
(2016 4F 12 H 29 H#% 2017 £ 12 H 31 H)

5.00%

4.00%

3.00% //

0.00% L L L :

2016-12-29 2017-3-29 2017-6-29 2017-9-29 2017-12-29
WEHMEHTETF  — SRR RE




e Pk BRI T 34 2017 R4 4 IR

i RIEERREZ S MMk efte GRS, AReaReaRERZHIE6 M
WA < (R B A 5 LU AT S ARk i TR - DU e s SRV, <P SR PR AT R 20 E

g HEHEAMRE

41 REZH (ERERELT/ND fi

AR K <5 1) ke < 22 BRAGTRR IEFR AL A
A | RS VEH
FEHIR H 3] BAEH B

HERE TSR,
2003 4F 7 M\ E B &
HARAF, EBEZHEH
A 5y . M 4 I RIE

PN HRRI GRS LB,
(34 [i] 5 VA 2 s b 2R R B T L IR

Mk | S 2016-12-29 - 14 4F GEHMME, BE
A 15 PR I 457 25 BUIE 55 45 9% 36

3 GHEZH (2012499 A 11

H % 2014 47 H 25 HEAMRD .

EE Mgk esteal
(2012 48 H 1 H & 2014 4F
7 H 25 H#AE]) 4.

T OQEBAERIE I, B H IR AL & B S R AT S H IR

QUEFF ML 7 SCREMATIE 2 GIEFRA ML N B BEAR B B ANED AR AE
4.2 BB ORI A AT S is A R STE 1 00 AR 15

WEWIN, RIS EBEN RS (PRI ENESF SR &35 (AT SRR I BHE
SISFEHINE) GEFRRESEEH AR A TSR TENL) . GEEEH AR IS i
TGS EA R IR R RN B G FAMEAG SEFEN, RAEWSER . B, a5
R JE N BRI FHEE G B0, AR AR BB R I 2Rk 1, 9k e B N TOR B KA 28,
B IE e B AR 2 AT .
4.3 AVAE GV
4.3.1 NP8 S I AT 15 L

ANFE G PN — BL AT I T B T e e AN, 1) 5 A T AR L ) ) B AR

Wi RGN LT E ST RIL 5 AP HAT . IREAN, RAF AT T GIEFF#ET
4




e Pk BRI T 34 2017 R4 4 IR

BEEIAFATVRESHHERFEL) A (EEESEHARAFATVESHIE) FHE.
4.3.2 S GAT NI

A A AR R IATE AR AE T WA A AT N6

WA, R I BT 978 5 BT A TF Sa i 1) 5 IR 19032 5 A /0 ) Bl 32 5 et i E
J5 24 H RAZ & 5%IH 1 1 o
4.4 ARt I B 4 1 T SR RN SR I 5 B
4.4.1 4R TN B 4 B SN IS A A BT

4 ZEE, ST MBURAK SRR P /KO, #RE LAREEHIEIARY, REFRSTAARE. &
TR TR, 20 MPA ZZFE, ST ARRNEEFRERK, FH U AFGREFRSE
IR~ Em, BFEAFRRRE—E FATE 5.4%00 & . {EA7 5 FNVAF ORI 26 AW EAT RSB T,
—AEARF MR M E R, TN AT/ 60bp-80bp Z [H] .

AN, AFESTEG =R B E L4 N RN AR AR, SR T B AR e e -
4.4.2 15 I HE B AL SR I

A 2017 4F 12 A 31 H, AESAMG W EGE %)y 0.8787%, Al &7 b M A
N 0.3403%, AKE S LS L FIEE -G B HAE OB S R
4.5 it W P9 FE e N B 4 5 1 T 1 B

WA, AREES R HIES: — AN TR H IS AR A NBUR A~ H AN 4 5 il
T 1T T et

& BREHAAGME

5.1 M HIARIE G T HE L

B H7 34 BB PRI
Fe TiH EH(On)
1511(%)
1 [i] 58 YA 2 B % 876,931,280.82 83.95
Hrh, fiiz 876,931,280.82 83.95
e SCRRIESR
2 SENIRAE 4l g e 40,000,000.00 3.83




R ARLAL G TR T T35 4 2017 4E 56 4 T /EARkh

Horre SEWT B F 2N
IR G il
AT ER RS B8 S
3 117,013,796.05 11.20
it
4 | HAth&ImiwE = 10,621,137.29 1.02
5 | &if 1,044,566,214.16 100.00
5.2 2 HAM S [l A ik 4% Ot
e TiH H IS PR E A E] (%)
. s H P 515 [ ) ik % 4 00 7.67
Hodr: W [a] i fd 2% _
- IS R PR E A
! T S ()
e i H 5l (JT Bl (%)
) 4 R A5 5 (R ) i % 4 49,949,805.07 5.24

Forpre K nl i %

VE: R TN 050 (R R B AR 0 o R < W L ) B AR T ST P RN 52 B R R A 5 B8

THE LA 1 ] BT S 4R

o157 I [ PR 5 < AR AT I < 93 B A 2096 )i B
FEAAR S I A BT T T 72 e 0155 1R [ ) % < R AUR R I 527 1LY 20%

5.3 e H A T 5T & WIR
5.3.1 A A T 4> PR FEAE

=1

i H AN
A AR BT &P 2T A2 IR 54
et I BB ST T R IR A e 6
{1
7t S A BB 2 T P A T R A A1 %

T I B LS - T AT R IR L 120 AR LU

FEARR A WA AT G AR B A AP 3 A IR S 120 RS DL .




R ARLAL G TR T T35 4 2017 4E 56 4 T /EARkh

5.3.2 5 WIARS BT &1 24990 52 J IR 70 A1 EL A

PR B ARG B E | SRS R B E R

HIEEH (%) el (%)

e A4 IR

1 30RVAAY 25.90 9.44

Horp: RSB
397 K HI¥F B F 2 A5

2 30Kk (&%) —60K 31.32

Hor: FpAr et
397 K (T B R 2 fi

3 60K (&%) —90K 27.09

Hrp: RIS
397K [ B A2 At

4 90k (&) —120K 24.14

Horp: FRAFSER I
397K [ H A it

5 120K (£)—397 K (&)

Horp: FRAFSER L
397K [ H A it

&t 108.46 9.44
5.4 R A B A TR AR A SRR IS 240 KA UL

TEAARG N AT S AFEIE R G & T R AR A7 S IR 240 RIEL .
5.5 $R A5 HIA L 5105 S Fi 4 KI5 Bt 4 A

< B E
EeB (%)

e % FERAA GO

1 [ K i3

2 AT




R ARLAL G TR T T35 4 2017 4E 56 4 T /EARkh

3 S5 230,145,245.26 24.14
Hdr: BURYE £ R 230,145,245.26 24.14

4 | lkfiizE - ;

5 Al K 3 ik 8 5 110,061,964.96 11.55

6 | HHIRE - -

7 [ M A7 B 536,724,070.60 56.30
8 HAth - -
9 &t 876,931,280.82 91.99

Tl 42 17 SMTRART 307 Fo i3
10 ] ]
RELE

5.6 M WIARSLMEAR A 5 98 6 B 3 FL R/ HEA O I 44 55 B B 4

i Ko | EEew
55 i i 77 44 K MR A (JT)
(k) fEEf] (%)
1 150207 15 [E - 07 2,300,000 230,145,245.26 24.14
17 & =
2 111718281 LT 1,500,000 149,344,602.16 15.67
CD281
17 F24R4T
3 111711342 PR 1,000,000 99,518,644.68 10.44
CD342
17 F#4RAT
4 111716283 LT 800,000 79,848,819.51 8.38
CD283
17 |~ RARAT
5 111720164 [RERAT 500,000 49,736,296.73 5.22
CD164
17 R ERAT
6 111709493 HAERAT 500,000 49,508,360.77 5.19
CD493
17 R ERAT
7 111707303 AT 500,000 49,409,340.44 5.18
CD303
17 gt
8 011759028 400,000 40,008,066.58 4.20
SCP003
17 gt
9 011760038 400,000 40,002,179.12 4.20
SCP002
17 17
10 111721157 RS 400,000 39,574,189.02 415
CD157




e Pk BRI T 34 2017 R4 4 IR

5.7“55 T M 5 W AR AR 1 58 5= 8 B 7 1AL ) v B9

T H (AR
AR5 1 P Ml 25 5 () 240 (B 7E0.25(787)-0.5% A iy T B 0K
5 1PN O 25 52 1) e e 1L 0.03%
A5 TP i 2 2 eI -0.01%
1 391 A AN A D 85 F 4 00 A YD ] B 2R 0.01%

5 1A P A7l 25 8 R A0 A 21 0.25% 17 1t i B

AN S AR ) PN ANAE AL A7 0l 128 2 R 4 LTS 21 0.259 1R 10 o
5 A P Il 25 82 ) A5 1 21 0.5% 175750 134 B

AR FE AR ) AN AE LE i 5 52 () 2 0 B 1% 31 0.5% 1 100 -

5.8 At IR H A A 5 4 V8 7= M LU R /N ORI 48 7= SRR LE S54RI

AT G AR AR R B SCRFIE SR
5.9 BT 2H Al st I
5.9.1 it ]

ST S R, AR R MR A IS T, AR SRR i 1
%R ST T A 20 s 5 P R SR SRR, T4 SR o) Rk 7 L) A S0 R PAY A8 F SN I D
AT, DA ) AR T 4 W = 1

N T G R FHME A AT SRR R <5 B8 7 1B 5 #2888 2 T T SRR B < B8 7 4B R
ARE RIS, TN A NI = AR MR B AN A AR, RS BRI R 7, B
T H R TR G 0 R SR T BT R, SRS EE S H
o] 225 A A EAR AR =R B RS ), R A A SO E R bR 4L IR T B AT R, T
ZERIIN NN RRIEZ SR, T A A RAOME TR AT E 80t 2. RS E 2
100.00 JG, AJPREAEFHMER BASTEA A B . QA B S UEHE 3R B 4% ER B AN e W S I ik 4
FASRMER, FESEHATRE BAEN, ESRESITEANSWE, &R RPTEET AR
W B ITVEAG A .

5.9.2 fEHIN, AREGHRE IR IEEENIE R, R RIIATE ST 4 UER 1
RAT BRI IR A0 ISL A, BEAR it gml H AT—E N R BV AT 5T, AL TSR .

9



R ARLAL G TR T T35 4 2017 4E 56 4 T /EARkh

5.9.3 A B 4 i
5 SR &H(0n)
1 17 HARAIE 4 -

2 ISZSTE S 175 Sk -

3 VL& I)SY 10,621,137.29

4 | sl :
M E e :

6 FE B -

7 HAth )
8 &3t 10,621,137.29

5.9.4 F B8 A A 4R 75 B A ot SC ik &7y
5.9.4.1 AR I N B 7 ) U W IRIE SR 5 B8 R SRR T o
5.9.4.2 B AR, DI ANS G112 [ ] e R 2

& HRAEESHHTH)
AL
AR ) A B A 16,776,852.31
T SR 4 4 17,246,217.99
A5 HHE 4 S B[R] 4 i 24,490,424.13
5 B A A I 4 A B 9,532,646.17

g HSEHNZHERRERHEEEER

7.1 REEHENRFAALEHBENEIL

AT AR W EE G BN Y [ Bt e B AR & R L
7.2 S EENIZ A 5 e R A e85 W4
AT AR S WITC L G BN Y [ Bt e B AR & R DL

10



e Pk BRI T 34 2017 R4 4 IR

BEHBRERROXBERER
8.1 L TP B S AT M L DA B 2000 50

P =% AN =}

;f A AT SR Wﬁ'ﬁm{iﬁ%ﬁrﬁ
# [ ] AR e
s | 7| st otns | mwes | ewtw | wega | e | U0
w7 1] X 1]

2017-10-01 &
#L| 1 | 2017-12-26,2017-12-28 | 5,043,950.00 | 3,042,814.00 | 5,000,000.00 | 3,086,764.00 | 32.38%
] % 2017-12-31

7 R AU

AT G AE AR I AR B — BB R e B b )3 3 el R I 3 G AR AT 20005, AT
TEAVEA R ITEOLT, W $58 3 EUAUSE [ R ke ml, < BN W] RETC I DA BR K i S I 22
DU E B0, AT REN BB AR — B R, LT RE 5| R R sl TR XU .

FERFENE LT, A RFAT S i fil i UAS B8 KBRS G, W] g T EUE JL I8 ] JA A Sk 4 B¢
PR SRR T 5000 3, Wil Hua )i sl HHA & &I KRR & & SR

8.2 FUMRL BT TR HoA E A

1o R 0PN B 11 R T

2017 4 10 H 13 HRATHEE I S8 BEAT PR A 5] 6 T N 3070 TP e o 1 B I e g 2
H %A1 PR A A ARSI K A 5

2017 4F 11 H 1 FR AT B AL G BT PR A W) DG T A AR A2 5 B 0% 113 i 4 6 < He I R e 4
IMEFFA R A

2. HAhAHAE S

MR B G BT PR A RO T 1998 4F 4 H 9 H, &2 o EIE W £ HHh i L ¥ 2y 41k 4 8] v 5L 4
BAFZ . AFLBEREIS, Fdbat. B B BB, mMul. sl TONREBRE A
", EFE WYL RERH TAR . AR EIEEA RS EEA . SV AES RSB AL
BN E AL QDI FEGE BN BN E R ETF R BN By i Pl ETR BB, Bt
W5 EEES TINIESE N HHIEAT LRI SR AT R IMNBA [ SR 5T
JERMAL I ASEEE AR HHASE FOF I, DL e R R BN R SR RS
BN, T AL EH RQFI B H N . HRE ISRV 55Tl 2 WEESE AR 2 —.

e B R A ETF & 51~ B BB R KIS E AR 2 —, 7 ETF S EH AR R T

FEMAYK, HAE FERER FIF 50ETF. R 300ETF. R [HAE ETF. R EIEEA
11

i

hul




e Pk BRI T 34 2017 R4 4 IR

ETF. 5 MSCI H & A i ETF. £E H/MR ETF. 5 HilE 500ETF. £EANIAR ETF. 45 1%
ETF. fe R &Rl ETF, $ K25 ETF MAERRA LT T ETF 55, WP R 1 B ot 9 38 5 AT ML as 2.
KEEFEREL RS A BT ieE. AN R BBy e BRI 7 2.

ER RS TTH, 4 2%, BRSSP FH RN T, B0 3 S E R R RS
S (1D IR ES . FEEE R APP [ElEN 5 BB p BT Reftise F2k, AR PR TERE
G B T MBS P 6, () 5REME. BEES. HFREIERSEZ X EE
HEILEE, N ROt 2 I IRE, 3t PRI Y (3) JFE“FOF J: g AR R kA
“QDII F:E RN K, R S —Ra I, “RE =Wl 5i%s), N REEZHm
P HE FMIRS o

9 ZEHEFR

9.1 FA M Hx

9.1.1 v [EIIE W 23 v T B A I ST A

9.1.2 (EEMRLZ H UM IHESEEEFD:
9.1.3 (HEEMRLA 5T T I SFEE U
9.1.4 EREE WLAS;

9.1.5 FEEE ANV SS BARALIE . BB,
9.1.6 FBAEE N TR BV,

9.2 {7 Hb £
B ST R A AN B ST N AT
9.3 & =k

B AT B B/ S ANME T e S B & B S RS TAR A, H#BEw
£ £ BRI [8] Py US4 2 SO I R AR B B

HH HGEHARAF
12



R ARLAL G TR T T35 4 2017 4E 56 4 T /EARkh

13

—O—/\FE—-H=+=H



