JORHIE A T B P2 5 RTTSGRAE BOIE S5 5 51 0 R AP A < 2017 S5 48 A 75 47 22

JTRPIEEREBEEAR H BT BRARBEFRREE R
RABRERRES

2017 SEEFEREHE
20174 12 A 31 H

BEEEEN: TRESEERRAA
EEFREN: FEHRITBRHHERAF
wERHAY: —O—/N\E=H-+tH



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

8 EERR

1.1 EERR

REEEMANEF S, ERRIEARE PGB AAER R H. R P IERRR s E s, JF
X H A LS . HERA IR 58 B AR AN il SO VR ST AR . AE IR A= 0 B
MEFZ TR, SFHERKEK.

e ftE AN ERAT R A IR A RRIE AR & FHE, T 2018 4 3 [ 23 HE# 1 Akt
HI 25 Fa R ERIL. FNESICEN . Wit . REHASIREFEANS, RIEEZNEAMF
ERRICE R FVERRR B O .

R G B RUE LSS . SR ST R A B IS R 0™, (HAVPRIER: & —E & A

B RN STF AR AR KRR B0A R, BB R 5T RS AT LA 40 e 5 A
CEEE SR LSS T8

AR AR T 0 A AR AR IR, SRS E R T RTEA A, N B B AR AR 1R .

AR EWIE 2017 4 1 4 1 H&EZE 12 7 31 Hik.

#
N
=
=
&
b=l



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

g E&MHN
2.1 BLFEARIENR
HE L FIRR IR R Sk
e FAUY 001458
A2 o A 001458
HegriafkE =\ TR
HeaRARH 201548 J1 18
HEEHA R HE A AT IR A 7
HEHEAN o B RAT IR A PR A )
0 SR 5 < A AL A 66,525,330.84 1/}
TG B [ AP R A E
B R G SRR IR R SRk A TR T R C
NE S RIS A 001458 002976
5 AR R 3 G 4 1 A
35,270,716.35 1} 31,254,614.49 1
i
2.1.1 EirEE&EAENR
I 4 AR IR HIE A A B ETF
B4 F A0 159946
B & 5 BT I
e a RN 201547 H1H
B A BT RIS A S BT IRYIRIE S5 38 5 it
EH 201547 13 H
o E N LR ORI EAT IR A
HEEAEE N TR Hh R AT AR B PR A

2.2 HEer i

AHE g BN R T T A AR ETF, KA ERERVRAOIREL, 18 SRERES (i 2 AN
PRIER R ZE /M o

BB A AR

2 3 Tk 39 7T



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

AN ETF B4, TR BB H AR ETF SEOUFR 4R £ 5
BN RIS o AT ) SR AT S E IR 5 VS LB ME 2 TR H P4 R
i 85 L O 2 XA A I AE 0.35% AN, SEALERER R ZEFEHIAE 4% AN o

AR I 4 LRI 24 32 20 SR AU BRI 85

b £ b A R 1 ARF GV B LR E Dy . 95% ><HHIE A it 32 TR AR BN 2 AR+ 5% <4RAT I
WEAER (BURD-

ey ETF B, WS m HRE S, firiiEe 51t
DRSS e 511 Mlidke. A NREEE, RASRMTEEL BLARRHIFREUTC
R (10 e 5% T 37 AEACL R AU A B AL

221 BREEFHIEH

AQER TS SRR TR R, A8 SR PR R O B AT R R 2 B M

AFe 4 FECREUE B HE, B EAR AT B A7 I (ARG il S oA =

v PR A, TR AR 48 B8 0 I e F A EE (AR Bk A T A0
ot ITREE . AT P00 T AR A8 BUBAR IR R %358 By IR ) LA T3 4

P EE I 95%.

I SR LI R bR TR B . A FE bR AR Ey ThIF 4T Y

Wb & b A R v vk
FHE L
I GRS g, WS TRE M. firiiite 51t
RS [ER7E = ﬁ%@?ﬂ%%&iﬂ%%, T ER 58 A L HNVEER ER AR 4R
RO, BATSARITEEG BRSO AR 1 A 52 T 7 AR ABL R XUz U

i FFAE

23 HREEEAMBESITEEAN

i H S AL UN BEE&HEAN
ey RSB PR A T H EERAT It A IR A 7
4 BNZE Tk
5 B ¥ 8
B &R HL I 020-83936666 010-66594896
Ui UN
LT IR A dxj@gffunds.com.cn fcid@bankofchina.com
5P RS B 95105828,020-83936999 95566
fEH 020-89899158 (010)66594942
24 5 RHEHFTA

B I A A P R T BN ELEX | http:/Awww.gffunds.com.cn

4 TTHE 39 7T




)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

WA A

H AR R 2 B

JUHI TR X E P RIER 1 S RAE PR R 31-33

1k

3.1 FESEHEMNT SRR

8 FEMFER. ESHERILHEIEHEL

SRURAL: NIRRT

20154E 8 A 18 H (E£&EF
3.1.1 #AlH] 2017 &£ 2016 4F HA¥H) & 2015412 A 31
g $5 H
& JPREEW | JOREEN | JOREEN | JOREEW | JOREEERE | JOREEH
LR A WAL C T A P C Bz A HEIE C
A
3,671,946.9 | 1,517,803.6
SEE Uk 615,607.31 70,261.14 24,351.30
1 4
%
A BA R | 6,299,049.1 | 2,293,743.0
-169,549.42 27,471.09 1,758,967.42
NS 2 7
AL
¥ 3 4
0.2664 0.2226 -0.0080 0.0144 0.1139
1y i A
A
A
P )
21.89% 17.73% -0.76% 1.31% 11.08%
1 AE F)
NiTES
A B
& Uy A
25.83% 25.60% -2.09% 3.92% 12.66%
1 fH 14

&
(&3]
=
=
&
b=l




)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

3.1.2 HiK 2017 &R 2016 4EFK 2015 4EFK
B R R R B R BN R EEW | TR R B R B
bR Bz A Bz C B A Bz C A Bz C
AR m]
f#t 4> BL
0.1999 0.3015 0.0279 0.1031 0.0048
I 4 4y
RN
AR 3
48,956,352, | 43,302,842. | 24,652,877.8
%o 3,249,038.80 | 17,866,829.88
08 78 9
el
AR 3
4 Uy & 1.3880 1.3855 1.1031 1.1031 1.1266
HHH
(D iR G A CFERA AW 5 3 e ST, h N A Sebrifai K
FEAR Ty

(2) AW CSLIRR R FE G AR BN BB ET

FRAHSS B R A, AR 9 A3 O Sepidic e n_E A 2 Fediv (i Ae st at -
(3) JIARAT {53 WO AR P BAR B3 77 0 B v R 20 ORI 5 2R 2 BC A P LS 20 R K

CNIIRRE, ARZHIEAERD .

3.2 HEHERI
3.2.1 HEeMBUHEN KR RE SRS LB R L

1 TREBEERBE A

HAbN CAE A e EAR SR 41

| A ‘ NIR5=a0Ex"
A 1 | ks | B
i B KR bR - THE 28 b OEE) @—®@
KERO Ml e EE) -
@ 0]
E=AH 8.65% 1.17% 10.09% 1.21% -1.44% -0.04%
2R H 17.83% 0.98% 19.23% 1.03% -1.40% -0.05%
ok 25.83% 0.88% 27.77% 0.92% -1.94% -0.04%
HIES AR
N 38.80% 1.36% 15.10% 1.44% 23.70% -0.08%
GV
2. T REBEHRBEC:
2H 6 714k 39 T




)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

1 A 1 NI&5 = rEx"
P B E 1 b4 b ik
i B KRRz ‘ T 28 by OE6) @—@
() il EnEAE) B

@) HZ®
TE=ANH 8.60% 1.17% 10.09% 1.21% -1.49% -0.04%
2R H 17.73% 0.98% 19.23% 1.03% -1.50% -0.05%
ok 25.60% 0.88% 27.77% 0.92% 2.17% -0.04%

HIEEARFAE

MR 30.52% 0.87% 32.63% 0.90% -2.11% -0.03%

T (D MbGHESEAE: 95% <k 445 T BH PAR Bt R +5% <HUTIF W AE AR (BiJE) .
(2) Mk Gt PRI AR 22 <o 5 [ 5 B G L L A9 PR R A T ) o

3.2.2 B& R THHE KRS KI5 RSt LR i s R AR S i LR
J R P A2 3 B 23 5 RIS RO SR 4 B R 4 e AU 4
R8T BT I 3G 4K 0 5l 45 L RO S 2 26 11 g sk e 34ox EL
(2015 4£ 8 H 18 H % 2017 4 12 A 31 H)
1. TTREBHREE A

43,48%, M
36.24% J‘I |. I
28.99% ,

21.74%
14,49%
7.25%
0.00% {f
-7.25%
-14,49%

-21.74%

-28.599%

2015-02-18 2016-01-10 2016-06-03 2016-10-25 2017-03-18 2017-08-09 2017-12-31

|- REIEREREE —LEs|

2. TREBEWEBBEC

ﬁ;
~
=
P2
8
=



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

27.79%

34.01%

20.23%

26.45%

22.67%

18.90%

15.12%

11.34%

7.56%

3.78%

0.00%

2016-07-06 2016-10-05 2017-01-04 2017-04-05 2017-07-04 2017-10-02 2017-12-31

| EIERBRREC —LERE|

3.2.3 B HERMEMK R KI5 F LS LR R R R N R
TR IR A 3 9858 5 BRI s e 4% Ot 4 ke U i At 4
THE KR 5Lt LR FE I 3 R 15 R I
1. TTREBEHBRBRE A

25,00%
20,00%
15.00%
10.00%

5.00%

0.00% —

-5.00%

20155F 20165F 2017

(w7 e e |

T AdEE ARSFAENCEE (2015 46D Kb r it 5, RIZERELIITIE
2. TRERHBREE C

8 itk 39 Ui



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

25,00%
20.00%
15.00%
10.00%

5.00%

D.UDO,I{O —..

2016 4F 20174

[W 0 BB b

T AdEE CRAFERCHE (2016 4) HLPRFEMITHE, Rk A RE LTI

3.3 HE=ZFESHMFI B
1 TR BT SR A

A4 AREEFEAERNE (2015 408 A 18 H) FERE IR RFEATHE /L .
2. TR EEH R C:
A4 CRAAFEENH (2016 4£7 A 6 H) EIRE WA K IEATHFIIE /AL .

8 EEARSE

41 BEEHARBEEAHER
411 ESEBEARHEERZSHER

A 4 A BN 28 v [ E M 2 T s i 4 72 [2003]91 5 3t k, T 2003 4 8 A 5 HGr, vEMTEA
1.2688 ZIC N . ARIHIBAR N KIE A A IR A E . B JGBEE R A RAF L I A
WEE LG RERARA R B BRA SR MBS SR eI B s A R AR . 2
AAAFESEM ., FERBEE, RESTR N EEN . BEARFRE IR SRR 7
I, ZICE R R G RGN, RIS RIE R RS A SRS AL
PR HIEINEH LRI (QDID S0k 55 %k .

AHEGEHANEERS TRAMEANAREHEZ RS, FMSERTFERAS
%9 U3t 39 71

I[U

N USRI ES AR



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

PEAR [ E YA R PR R

o
37
H

IN

BACKBTHR . BUTECE AL BRI B [ ol 55

A WEFOUR R AR B B HUMEI AR, SRIEE B, FREE S AL AT
B /AT N AP ) 75 /A AN w27 /i AN 07 o 51 N R a7 B (N - o <IN 50 = TR N

BEBRM, SRS, el TS RSB, MR, AT M558,

i

RN
CEAREH

i AL ApEAL. BEAh, BB ROL THTRAEHARAR . TREREEEARA A (EE
TATD, S TIEERAARAF .

BE 2017 F 12 H 31 H, AREESEHEMH NS 161 R IE4, EHE BN 2799 1270,

[, 2~ FNSE S 2R E R 3R

uwagices

=

412 BREAH (BESLE/NH) RESSHEBEFKF A

BB RSB ER G HS .

ARG MRS () AL
1 \
4 HR% D AR it B
ERR
FIRE | B H

PN S b LA, @Frit, FFE
g, R Hh [ E 7 48 BEJE ol MOV AIE S
UEAFE T I AT KIS IE A R A = 05T R,
FETFI L RYNEZE BA R A TR
Hegw; |- W, ITRESEHARA T E
RHIE A TR R BT, TR /MR 300
25 P ETF 52 oy BT TR BOIE R 5 T 4
EAIIE S nea RE%H (H 2011446 H3HE
B TR HE 2016 £ 7 H 28 H). " RH/IMR
i ERHEHA 300 =2 & BT i A\ FR HOiE 77 42 Bt
ETF &1kt EEPERSIEZM (5 2011
- 2™, 7K | 2015-08-1 19 4 F£6 H9HZE 201647 A 28 H).
BRSNS 8 J7RIFAIE 100 FEEU FE g7 4% Bt
Beries ReReg (52012445 H7
B TTRHE HZ% 2016 427 H 28 HD. |~k
A6 SRt WEE B R SRS 100 5 E8IE SR
ETF &1kt Bk e a2 (5 2014 4F 10
S&H; TR H 30 HZ 2016 4= 7 H 28 H).
ALV TR 7R U IT $8 805 PR IR R R
B i E s S HeHE2 (H 201547 H 23
B JTRIEZ H% 2016 %7 A 28 H). B
PAEBE RS R HE 4 A BR A A 4B R B
OB SR LR RISE B, TR kA48 )k
IR IR AR W Ty BT IR HOIE 75 48 5% A

%510 T3k 39 7T




)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

REVE ETF 34>
OB SR 2 iR
IR HIE AR
JRAF R} ETF 5
EMEES
PRy TTRHAE
IR FEEW R
ETF 41
S48, K
& Rl P Bz
EENEESE
B JURAEIR
A IIE
S48, K
JEAA BB A
EMEE%
o JURATE
TV ETF Bt
BEENES
S R
WA Tolk
ETF &4 15
G4, B
BT E] &
i)

GIeLM (H 201446 A3 H
EATHD . T RHIE AR 2 A
2 5 BT T BOE S 5 R 3 4
ReE2M (B 2014412 A1 H
EATHD . T RPIE ARG BHA
2 5 B TR BOE 5 5 R 5 4
e (5201541 H 8 Hile
RO TRAIEATRE BH AL
S BTG FR BOE 5 B R 3 4 K
ERPEE SR SLH (F 2015
F1H 29 HEEFD. J7TRHIE
248 SR 5 5y B TR 2
EHRREEEHEELH (H 2015
3 H 23 HEAEID. 7R HHIE
AR AT IETH %A 5 B TR 2
R $ 0 0 4 ke SUR e R 4 O
G4 (H 2015 4E 4 A 15 HiEg
RO, TTRAIEARER 2 TLAEAL
O BTG FR BOE R R 3 4K
ERPEE SRS (F 2015
5 H 6 HEMEFD. 7R IES
R BEIEAC 5 B HF IR EOiE 77 12
PR EFEATE (5 201546 H
25 HEATHD |k PR 48 5 A
BIAZ 5 BAFF I8 AR HOiE 77 #2552
GHEZE (F 2015 426 H 25
HAMEIRD . 7R k448 3 2H
W2 Gy BT I HOIE F5 5 0%
SREAM (H201547 H1H
EATHD . | RPIE RIS 5
HTF ik Fe BOIE 7 #  2 4 R
NP R SR &4 (H 2015 4
7 A 9 HE(EHD. R PIE4SE
xR = 58 By B A R B I
P RAR o R R S S
P (H 20154 7 A 9 HEEED.
7R HUEA R R A RS 5 BT TR
AR EUE F7 1 B Jk o e A
FeI L2 (H 2015 4 8 H 18
HEAETD. TR IE4aTE 3 20H
W 5 B I 8 HOIE F7 5 %
SREAREESESEE (H
2015 4£ 8 H 18 HEZfTHD. Tk
HHIE A4 Tk 22 5 BT i e 4
IEHHR RS SZH (5 2017

55 11 53t 39 7T




)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

6 H 13 HEAFTD. 7 RHIIE
248 Tl 22 5 B i da 2k 75
R RAC S SRR e Sl S
FE(H 2017 45 6 H 13 HEAEHFD.

T LARHRH A s H 7 A R A S BB H .

2AEFF ML) B SGEMATIE P2 CIEFRAL MNP R AR FLINED BIAHSSHLE o
4.2 EEAIHRE N FE SRR TERFRRT A

AIREA, ARESEHNHET (hEANRISMERESF S5 k) AHREZM. 7k
IR AT 32 20N 2852 5 RUOT IGRIR HOIE TR 5 08 2 AR sUB I S 3L g B ) MEAl A SSE AR
WIRLE, AFWSAEH . SRS 5T SR BENIE HY e G 51, R A R 2l b, v
TAEEA NVER AR i, FESIBEEEE, CMER A AR RKAT N, HE SRR e BT
B RIEI LI e 5 FE -
4.3 EEAIHRE YN AF 5 H KT
4.3.1 A2 5l BERE R T7 i

N AR AR AR R, INSRAS S o BCH T N AR P, e AT
W% 5 RIS I T or Al ORIE 22758 5 SR R SE 3

FELT RN AR T T, 2 w2 BB A S PR DR I B L AURR T S e B e, T
BB B SR L IORIR T AL SRR o A RIS SL T/ BB AU, B 4l 2 BAE IR B B Y
FTULE K, B SRR A R A AR AR R . RS Gy R, SRS B A it
L1 X N & 17 4 TN 2 w9 W 10 /A 7 TV ' i = RS /A I WL i ol N TR
MR H R A5E 5 (GRECMEEERRAN ) X T A FER A A R RN R RS 5, AR ATEUE AT 5
Bg, HRAE S KA

xS RS KU B AR A TF RAT ISR R AT LA 2y 7] 4 SGEEAT I Bt — i F I 5 5
Ao BCRE AR EAT B A% AR 42, PRAE 7 B S5 RAT 6 A2 5 B SR s P ARAT TR 555 58 2 AR A T 32 20 A
FB=ITEE, MR EMAL G0 T 2B 52 5 KIAE G it o~ fe kit AT i &, JF AR Bt Al &
LB A Gy ks W DL AT S EERR AFRIER T RTTMASH ARBRRHAEFEH. 3 HAM S
P9 (R IS R 1) 52 5 AT 52 5 B3 S LA AZ By 28647 o0 b, R B 1 DL Rt — 2B )T &

AL,

4.3.2 AR5 H ERRATIER
AIEWN,  ERATA S HIE BAAPAT BN R . @i AEEIZAA 5 AR KRR HAN

W H. 3 HNA 5 HWRIIFERA 0 Z AT B 000N, RKRIAAE A5 A AR B R 5 O
312 WAL 39 |



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

TRFAZ G EHIEAR L ZNRAEEZ AT 0 HN, RGN ZH &R A LT RE
PN AZ 5 AR 2 i 1) S A L

4.33 REZHAT AL

AT EI EAE IR A 0] (58 A BT SRHR 0 M) B L 9 HEATHIE 5 o 08 (4R W AL
B4 SR — BB A TER —22 5 H AT SR IAI2E 5y o 0 S PR I8 o R AUSE [m] S e A 100 7 AT J
W32 1, M FEE A RIS A o I R R A

RGN TE AR A AR B R L BT IE A B I Bt 2. ARSIy, AR
Fr EA N B E I AR B R AL A R AR R AR A5 IO, AR RSB (R B 58 By B A I e
%2 H BSE R 5% X 658 5y AN AEAT AR R 2 a6 (1 IR
4.4 ARG NS BB SRR SR 3
4.4.1 REHNESE T RERBIEDHT

(1) #pEseng

15 ETF BREHE G, ATEGAG AR S FORIE B A BN B Ve M, EZRFA T R IEE 2 2% ETF
B FR B IS, (M S HITRAL, RIS BB LT e IR L k< D T 1 45 R 30 4R U R AR
R, BB RIS IR R 2

(2) BESHT

R HIN, AEEGIREORZRIE T EZRE Q. I, LRI B R &R

4.4 2 E N E S KSR

KIREIN, AEEEL A FMBIHER KR 25.83%, C RMHHEIE KRN 25.60%, [
GUEER RN 27.77%.
45 BEANEMET IEFNH RATWESH M ERE

2017 4, A i aitmE o tl, ARKERIY I 300 FEEESF =, AR/ HIE 1000
RACRIUMSS . 2017 E A& DDLU EL MM B BRE, A SBE 32 H bk, 8 BB K % R R
ARG . R ZRE, 2017 SEA KR, EA T RIUETUY, AahE s
oV B i B HRA T A IEKIE, WARZ AT KE, 25 CEBWHERITAERMLES,
FANEATA AT T G R m . JREE 2018 4F, A SR E—L kR, HANIi ROE
AERAREENGE, AR [F] LG d SR AT DL ORF B KT, 5 s B il (A EL/KCT 1o 7 5 2
DXk, A BRAMEA L E .
4.6 BE ARG AZEEMHERFEF UL

13 Tk 39 I



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

AFEWHE AR A S, AR EENANE R SHUE, DT T 3 G358 A
B R A AR P, R BUE 2 a7 1%, AR EHZHEAES 77 TSt 5B R iR R
BWHE: AR MERW GEPBEZE ., BREK SRESITRTIA. TSR T SRk
IZFBA DTN b TS KU AR A7 D AN G TR A BT N o At 2R 02 4 DG A (B R A S
FEREAT PR, AR T RS (B R AR 7 (0 R Sl R 5 DL e ST A (B 535, BAARIEE
Hypgng . e HEAEBRESTHTRARIT, I RMFTET N 2. SR N R
KA U RAT WU B35 TR A E ™ A KR I 2, AL 2R B3 4R A
U WRAE R 2 fotk. SRR TUE IR e R P AU RE T A, WiRMER RS
(I8 TR HAT AT AT - DA E TSN R i Mk e AN & AT ML Ak 2286 . DA PRAIE
e ME MR IRAL, 2 HAS SAMEN RARRRE, (EE ARG B s M S EAT R 2 ST
&L, AIAMEZR RS B WA S AFAEAR MR, — VI A S e A F)
it ATHEN o

ARGEHANC ST REGFILAEFEARIUEAT . TR R AR EF RS, HHE
& R 2058 PSRBT ab A KAl (B K -

4.7 EEAXHREH NS HE BRI RI B
IRAEA S G & A e dk gl at 5 70 e <k e 70 BC IR U A SRR E - AR S A 5 3T P R

BEATRNE AL, FFEE FRUE .

F

g

i

Ju

& FEARSE

51 MEMNAEESITTE NENTERILEH

AN, FEIRAT B AR AR (CURARAILE N B RiEa it R 2H R 5
THRRIRBOE S B A R AR IR S (BURARAEE S KRBT, sy (I35
k) RHAA REHEM, B S FAFLE A RME, DA FRE M HEA AR
HIAT R, A RWUS STHUEAT 1 RS L5
5.2 f£8 AN EMNFESR BB EEMATE FETE. FESREHIL A3

ARG, AEE AR GEFFRREEGIR) MIEA IEREMN ., B & FAFEE P
ME, WARSEGE KR RIS EIEAT Vb BRG MRS, X U i E RS i 0 0T DI [l
IR I 5 DA 3 8 3 PO S8 T T HEAT IR, AR ILAR L 48 B NAFAE 10 T 2 {0 A
AN AT -
53 FEHEANAERMEPMFFERENFHNEL. EHTEELRER

%14 TN 39 |



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

AR I S TEbR . HERIL. WEE I WS iRy GF: WSSt e a
TR S BB RAEFEE N RTINS A Sl S8 B HER A 22

& Witk
AR B G 55 2 THR S SIEE R S THITF S BT CReBRIE S 4O # i, EMbahm

Bl VLEEARSE T R T AT () 7 (18) 58 P01462 S hniE U IR B = LI # TR i o #FE @
PR IS W R 400

g EEMFHRE

7.1 BEFEAMRE
Srb MR TR IE AR T ELH A 5 BT G ER BUE R vt 4 ke i A 4
W aibH: 2017 4F 12 A 31 H

B AR
RHIR HEEER
B
2017412 A 31 H 20164E 12 A 31 H

A
AT 10,017,001.28 1,952,002.72
SR 173,045.77 41,732.35
17 ORIIE 4 39,130.02 25,078.42
A 5y 1 4 Rl g 7 85,365,101.68 26,427,641.72
Hors JRSEETE 6,539,924.46 545,344.58

BT 78,825,177.22 25,882,297.14

(D5 4y

PSRRI SR %

TR
1A G B
TN IR A x il o
IECIE 775 Bk 206,600.93
M EiIDS) 2,013.59 731.10

%15 T3k 39 7T



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

JS2YSTIBER - -
TR HA FR 3R 3,987,826.67 30,155.48
T AE TSR B e - -
FoAth 58 7 77,358.91 13,424.46
=Rt 99,661,477.92 28,697,367.18
HAR FEER
SRR B AR
2017412 A 31 @ 20164 12 A 31 B
i i - )
SR - -
A8 Gy P 4 Rl £ - -
T A G 57 5 - -
S HA [ 0 4 R % 7 3K - -
A IEZ7 7 SR 5,177,019.22 -
JREAST G [ 35k 2,103,965.59 737,107.75
A} A BN ik 2,938.09 1,206.98
RSB B 587.64 241.39
A B R 55 9,521.51 820.77
A AE 5 B 87,880.53 20,649.99
JRLAHF B - -
JS2ASS FIE - -
T3 4E TR 65 - -
oAbt ot 20,370.48 35,423.61
ki s=ury 7,402,283.06 795,450.49
Bl E 3 - -
SR 66,525,330.84 25,294,712.71
AR 73 ECA 25,733,864.02 2,607,203.98
R EN R AT 92,259,194.86 27,901,916.69
SRR &M BT 99,661,477.92 28,697,367.18

%16 713k 39 7T




)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

dE: R EUEH 2017 4E 12 A 31 H, )R FE BN B A S M AR E AT 1.3880 T, 3

SYRUREN 35,270,716.35 1715 | R FEIH PR C R e M AIFE N R 1.3855 Ju, FE4E A A

31,254,614.49 1513
7.2 FEFE

SRS 66,525,330.84 177 -

wUFEM: TR AIESTR EEH 5 5 BT R BOE TR B Rk e Rl AU A

AR 2017 £ 1 H 1 HE 2017412 A 31 H
Az AR
A3 AT LR
| 2017 -1 H 1 H#% 2017 4 | 2016 4= 1 H 1 H#% 2016
12H31H 12 H 31 H
— A 8,928,909.50 -6,532.82
LAEHN 34,235.87 18,129.84
Horre AR BN 34,235.87 18,129.84
ElISYION - -
PP SRR FILEURON - -
SR S R T P IO - -
NP FSUTON - -
28BS AR (A5 2K A<= 481D 5,438,391.91 767,692.66
Horprs BRI 660,576.61 -205,874.74
BRI 4,767,889.14 969,698.69
R TR - )
PP SRS R BRI - -
ks 4 L& - -
fiTE TR - ]
JEA 2R 9,926.16 3,868.71
3A MBI (5 LA 53
3,403,041.64 -827,946.78
%)
AU EE (R BA— 5 A1) - -
5. AN (4532k BLe S 1) 53,240.08 35,591.46

517 WAL 39 |



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

W =. #H 336,117.31 135,545.51
1. EH R 21,641.26 10,353.44
2. &R 4,328.21 2,070.64
3. WEMRS 50,057.12 4,084.20
4. Z5HHH 214,669.07 60,662.19
5. FEH - -
Forbre Sz R0 4 R T 7 S H - -
6. HAth?tH 45,421.65 58,375.04
=, AEEBH CTHREBLL-"5HHF)) 8,592,792.19 -142,078.33
Ik TR ER - -
M. FRE FTHRU-"SHT)D 8,592,792.19 -142,078.33
7.3 FIEENE (EE&l) TR
SRR TR IPIEA TR I 985 5 BRI B SR B 4 ke U e 4
AR 2017 F 1 H 1 HE 2017412 A 31 H
A NRFTT
A3
WH 201741 H1HZE 20174 12 A 31 H
ST RAFEEF)HE FrAER G E
—. WAWIATE B AL (5
25,294,712.71 2,607,203.98 27,901,916.69
G EHED
= ARMG BT A
3B E AR S OF - 8,592,792.19 8,592,792.19
FAFED
= AHEENHLS
7 AR (1 i 4 1 AR B L
41,230,618.13 14,533,867.85 55,764,485.98
YA Ik 2> DL 5 1R
%)
Ho: 1 EEE WK 296,334,228.25 74,630,019.95 370,964,248.20
2.5 4 B[] 3¢ -255,103,610.12 -60,096,152.10 -315,199,762.22

%18 Tk 39 7T




)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

DU A HA ) 3 4 10 B
B N B E A
S EAEs) G ERD
LA 38 1)
T R A B (G
66,525,330.84 25,733,864.02 92,259,194.86
SIED
L 4EEERT L BA R
TWiH 2016 4F 1 ] 1 HAE 2016 4212 [ 31 H
T R BCF)E FEEN R A
— WV B & PG (R
15,859,383.64 2,007,446.24 17,866,829.88
GifE)
=, A& EEsh e
W2 EZ S OR - -142,078.33 -142,078.33
HAFIED
=. AR SRS
77 ) 3 v AR B B
9,435,329.07 741,836.07 10,177,165.14
CHE Pk D BLer 5 3H
)
Hodr: 134 HIEH 126,280,716.50 8,216,521.37 134,497,237.87
2.3 4 e[l -116,845,387.43 -7,474,685.30 -124,320,072.73
DO A HH ) 2 4 10 B
N4y B E = A
SIHEA ) QR E Wb
PLe S35
Fi IR &S (3
25,294,712.71 2,607,203.98 27,901,916.69
G

IR R NI S5 AR R AL BB 7
RARETHY (F5) 71274, WEIREHR TFH G5 NEE.
HEEHANTIN: AW, BESUTAERTIA: SN, SRS KRS

519 T3k 39 I



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

7.4 R
7.4.1 EEHEAHKIR

R IR A T Y 2 5 ROT IGIRHOE R A g R B & (AR e &t ElESR
B B R DA 2 (R EIIE I £)iE B VP T [2015]1033 5 SCR%ME, HISTREESEEA R A FKIR (H
e N RS EIES R BT R ) (RIS RIETF P SIa R E HINE) A RMEM (K ik
AR EEOH A 5 BT RO S R B AR SR R e G F) (Rea )R, T
2015 4 8 /] 18 HE&EMIL. ARGHRSEHNN KIS EHAGRAF], HeitE Avr ER
A AT BR A A -

KREEEFEAM N 2015 45 7 H 22 HE 2015 4 8 H 11 H, AF:E NRABFF RIS, F5H
BRAE, SFERG AU AR T 16,906,822.24 70, A XFCGAE ¥k 600 /. Horr, INWB 4 E54
W] A LRI TR AR T 1,689.24 7T, FradEenii 1,689.24 1y , MG S FRIKARLEITA
BEEMBARA NNEEIK . ARESFERSLMEE) K THT S T (R RS I8 S 1K) 3R 5 .

RYE (e NRIEMBENESF R IR (AITSHRIER R PGB FE R INE) MHEEE TR
FHRME, AREESHRFICHEORE R ETF RS0 8. bri)Fa o8 B S 2% 1% it 1 F 24%
TR R BEAN, VPRSI T H AR, AW D ER T T AR B (BRI SRR A
e b EE R A LIRS AT, Bidr. BRI, BUE. BRI, B SCRHIESR
Temiiln TR LR s IR 25 SO VR AL e R 0 oAt < i T2 (BT & b EIHIE i 2
AR SE D o AV I B B LA L JS SO VPR AR B ol i M, B B NAE B AT IE 47 )5
AT LR N BTG . S AR A L. ATESRYE T HAR ETF I LLHIAMIK T 56 4 92 7= 4
B 90%, A5 H HALEFIRR AR S A RN L B IRIEE S, RFFAMCT B 5 1 E
5001 I 4 BB H 7E—4F LAY IBURF 5 95 o R0 e 1 TIE M 2728 58 5 % St P ) 5 % L A9 R A1
FOEMANEEATEAIEFE, TR FRBR R R Bt ] . AR Gb ST LR Y. 95%
HRAIE 43 1 B AR B 25 R4S <ERAT IR ISR R (BJED

AFE4H 2016 47 H 6 HEHX CREL ML M EUE A A K5,

AFEE LT 2018 4F 3 H 23 H A ARG A& B NGBS ARt .

7.4.2 £THRERK SR I ERE
I G Y0 55 3% 42 W 0k BGER A ) ALk 2 o] (AR R RR Ak 2 - D) il (IR S 2
RAGE) T I AT W 92 558 F (A e dwih], RN BRSNS B Tt &% 1 h

%520 T3k 39 7T



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

UEFF I 5T 3k gl W 2 AT A5 T3 AT M S 35 A

7.4.3 AR ST KA A E K7 B

AR < I 55 3 ) 2 o) A5 5 A b 2 T R DU R v [ M 2 R A ) 50 T AT ML SE S5 R AR A S
SEMIER, HSL, selEh e T A4 2017 4 12 H 31 HIOM SIRILUA K 2017 4 FE 45 il R AN
R ER RN .

7.4.4 AREFTRAKSTER. SiHhit 5800 —HFERER S H B3
AR WIPCR AR 2T BER S S Ral— WIE RS A — 2

7.45 SHBURMESTHETHEE U R E4EF IER UL
7.45.1 STFBURZE R UL
ARFE G A AR A W) TE 75 1 B ) B R S PR AR B,

7.45.2 ST HIBLE

R ORAE TR P 58 2 A (B A S BEVE AT A ek, RS Crp ENIESR BB PR A R TR 5B 2k
SAENL SR R GERSAE[2017]13 5D FIrht EREFR BRI RATK GIEFF %55
SAR T 2 IR E TR 5] (AT (PR [2017]6 =) BUAHGHE, A4 H 2017 411 H
3 Hi2, MR RTE Z RBCE R EEORBAT R . BRI EEA S Wik, %8 T E
HAEUESFAZ 53 T T A2 53 TR — B2 0 22 So A B A S i 3 52 PR e 52 380 3 PR 91 2 g e sl P 3 4
ISR, R R R AR ST N R S T AN S B AL, SRBIPE ST RBE,  x NEEIE 52 PR B EE I
N ACHHEBAR. RS2 PR A SRR SR AL A AT I B — e IR PR B B, B EAIRTAERTT
RATEE . BIRATTRATIER I AR BRI RS 8 KR 5 DS 1 RS I R &, AR
FERR BT RATAR BT [RIEAZ 5 i) 5 4 I S5 A PR ABESR -

-

7.45.3 ZHEIERIYLE
AT G E AHR A W A) G 75 U0 I A B K 2 i E A T IR .

7.4.6 BLIR

R BGE . E B 55 5 R B [2004]78 5 (5% THIEZ# 4% 58 2k B BB Y@ F) . 4 E[2008]1
T (MBS X BLSS ER R T b T AR T R i@ ) . 2008 42 9 H 18 H (_Eifg. iR
UEZRAE 5y FT ok TR SR A8 5 EAERUAE NSO 20 B TAF s k). W #E[2012]85 5 (S TSt bz

%21 WAL 39 I



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

w B BT ZE R A N TR BB AT o0 I @ il A ). A [2015]101 5 (kT ki wl i B 4L 22
AN N TS BB AT o< ) AL A1) THRL[2016]36 5 € 9% T4 T HE & b BT U 38 (B Bt 1k i 1 38
K1) W A[2016]140 5 (5T WA g R s 3t I 0 i B e 55 S5 484 (LB BACHE R B 00D 85 [2017]56
T ORT R IS AR SR R AT . WEL[2017]90 5 (O TR & 9% 7= 2 BUR AL 453
EBLBCR B S HARAE SR SN S 55454, FEBIB R

1. IEFFIB G (B ORI B0 <, TGRSR B 4 ) & B N P 2k S ISR idr
GAEEN BB E R 2018 4F 1 H 1 HitE, AFFSEEIERIRIESIEE L R R AR i A S (B
BiAT N, DIEGEH NN ERNEN, FEHAE ST, %08 3% MR Sy g EFi .

2. WIEFR T R MIEZR T 7 H B EOUSON , ALHESESEIRE . B Z N lON, IR RE
AN, BiaFHIALE N B AN, B AN AL A3

3 X ESHUFM B EERE . LORMON, R b A FIFEWCEIAR SHMISOBE K 2 3 172 H R P
FEBSHR FIREDT, IWATFRATAF AL B B AR BCEE, RRRIRAE 1 MH MR (&
1D 8, KRB LMPG 2B NSRS FFERE 1 MBI EE 14 G5 14 1,
1A% 50% T N IONBLATIF A REROUBRE 1 4En, BRI e AT R, Lk
59— EH 20% KB THE N AT B

4, X EEEHAR AR, R AT B2 I AP AE )25 ST BRI RIS 20% 14
NFEEL, A 5FL .

5. X TR ME A KL, HikT71% 0.100% IR REANIES: (RS K HEER, X 21kTi AN
SN ENTER -

747 REEFRER

KIKTT 44K HAREEMKZR

o [ AR AT A A IR A 7 FIEE N ALY
BHEREN EEEEN FNEILS
s Hi sty INF
[ AR AT REPHLE. EESHLR
7 RAEZ A A PR 2 ) B DN AS N A IR )
RN VA A VL 4 R i B A A R 2 ] == PN EN
W AR 3 A7 R A ) A EEYNI&N
FRFEE P A A R A 7 R EHNKAR
7PN ARl SR B R B A TR A 7 A== IN &N
GF International Investment Management Limited (/™ & [# e
EEHET A

bR AT A D SERENZR TR
Fii 76 B A BEAT PR 2 7] REHEHANER AR
J7RAIE AR T A B T IRGR BOIE I 15 AR B I A (B 4

322 TN 39 I



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

& | |

T AR AR A AR T ] 50 2R B0 FL A 2 R 3 50 AR SR IOT R R R AR DL o

7.4.8 AHREH K LA RE R H A IR SRR T 3 B
7.4.8.1 BRI 5 BITTHATINZ B
74811 BERS
SRERAL: NRToT

A 4R AT LA
201741 H1H &£20174-12 7 31H 20164F1 H1H &£20164-12 331 H
SRR R 2 5 24
FRAS & R AT JAE RS
A A5 i EA5
T,
Zi’iﬁﬁﬂ’i{ﬁﬁﬁﬁ 1,991,603.94 3.39%
/N
7.4.8.1.2 BLER 5

AT AR A S N R bR R AT IR A TS SRR T 52 S B AT RIS 5 o

7.4.8.1.3 BISTRHSREBIT B €
eh. AR

A A
20174F1 A 1 2017412 A 31 F
R TT 44 FR
g b 2 A 4 7 JHAR NASHA
AR AR 4 2 40
14 B Y B £ R L
I RS A B PR A
A
AR AT L3 A
20164F1 H 1 220164124 311
FETT S FR
et b5 2 A4 4 5 AR A
AR AR 44X %0
14 S Y B A G VA L A5
e TS
2 L L 1,854.92 4.28% 655.99 3.18%

T 1. IR MR TR R ST =2 BRAZ e < < EL il IE o 9 -2 T 3 -5 5 Ui

23 T3k 39 7T



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

& (EEFRLH)

2 K< 5 RIKTT A by PIAE 1M 5510 Bl A e — BER b 2 T A

3. ARG IIZRA G MR E T AR & R E Rt R 2R iRk EH
AR ST A S G 3R AL IESR BB T TR AN T 345 B ST -

7.4.8.2 REHTHRIH
74821 BEEEHR
#fir. AT
N AR AT LG 1]
T H 20174E1H1H %520174E12 | 20164F1H 1H %20164:12
H31H H31H
24 1R R < N SEA ) B B 21,641.26 10,353.44
b SCAMSENLI % 5 dE g7 9% 39,736.04 6,487.11

e AREEERE R T B iR ETF BUES - ASCIUE B9k . ARG E B 42 a0 — H iR e 5
FEFHE AR TR B bR ETF B 00 800 7 1) F 4 B8 7 1B /5 AR A CE o, WEC0) 1) 0.5%4F
PRI BRI EIEM T

H=E>0.5%=44FE K3

H JyfE B ST 5 < 2 2

E Nl — H &%=l — i1 — HTREA B br ETF &M 80 AR & 85 =i, A 83
M E B0

RESERRFHUE, BHRTESA AR, A, BEGEH NN ESIEE NRISHES
EHRRIFIE S, BEEANERZETIRHAT 5 N TR WIS = rh— RS AT E RSN
FEPGETRE . AR, SO HBIIRE .

74822 H&EHER

h: NRMIG
A 3] AT EE ]
B gE| 20174E1H 1H E20174E12 | 20164F1H 1H %£20164£12
H31H H31H
IR A R 4 S AN IR o 4,328.21 2,070.64

224 TN 39 I



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

e AIEGFESM AR5 T iR ETF B ABURIEE 2 . ARG FEE g nl— H e 5™
FEANER P H bR ETF G 0 80H 70 A9 6 55 3B R A G v s, IEL 0D 1Y 0.19% 14
PRI FEE AT ETNEW T

H=E>0.1%-=44F K%L

H v H R HE A ST 2

E Nl — H 54 58 = i3 — 1 — H BT ReA B A ETF ZE &0 8000 40 1 56 4 B8 7 18, 47 9 58
) E K 0

Hit&, ZHRIEGAAR, A, hReEEANRESTE NS EE
TR RRIKIE S, B S NERE TN 5 AN TAEH AN MW 72— RS, 25 i8ik s
BH AREEE, S HHE .

d-\

74823 4ERSH

AL, NRMJT
N K7
PRI R 55 2RI % 20174F1 4 11 %2017412H 311
—— TR G N R 8 TR 2 T
IR EEW TR A TR EEWTREEE C &it
gkﬁ#%%ﬁ@& 12,780.80 12,780.80
> Pagexan \
gkgig@ﬁ@z 25,082.68 25,082.68
&t - 37,863.48 37,863.48
A AT LY A]
ARAF B 55 B 1) 2% 201641 11 %20164£12 431
ST R M R AR B G N S A A R 55 o
TR R SRR EEA IR R EE F R EC it
I RAUE A A R A
=
AN\ \
gkgig@ﬁ@z 2,759.48 2,759.48
it - 2,759.48 2,759.48

e AEEE ARBESHPABIE GRS,  CHRESHBUNE &M% Tizir— HCHHE
G B P I F10.40%4F B SR T . THEL VRN T :

H=E>0.40%+=4 4 K%

H A CHE: G s H LT 1o 85 IR 5% 2

% 25 T3k 39 7T




)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

ENCIIE GO atal— H e 5 1E

HEWERFSHREHUHE, ZHRUTEGAAR, A, hESEFHEARESTEA

FIEHE AR S5 AR 2

FEIEE NEJE T IR A5 TAE H W AEE G 77— 5

B yEA SR, FEABACHUA SRR 1A S & RIE SO s R e i B . 27187k

EFRE . ARHEE,

SCAT H IBUE -

7.4.8.3 5RBKT7 BEATARAT R R ML T 3 B 6530 (5 TE1 ) 2 5
ARSI AR T I PN e LA B AT BIYITR] P I SR BEAT HRAT 1] R T 37 R 5% (5 IR 22 5

7.4.8.4 HRETTREAESHIHER
74841 MEYNESEHEANGHERESREAZSHFR

AL B

i H

AW
20174F1H 1H %220174E12 H31H

AR AT L)
20164F1 4 1H %220164-12H 31 H

J R R B B
A

R B RIREC

J7R T EE SRIRRA

7R B RIEREC

EF =R R R SR CRNE

10,000,200.02

10,000,200.02

ot 18] H SR N

i

7 30 1) A 9 2 A2

B

Uol: Al ot 8] JBE [m] /

S H B

e R Fr A 1 %

SAlx

10,000,200.02

10,000,200.02

e R Fr A %
W 3

ALl

28.35%

44.74%

%26 T3k 39 7T




)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

7.4.8.4.2 HEPRBRESEHEANZIMHARKEK T B R FEEHHI
IR FEEL IR A

AR IR S B AR FE AR IO bR JE 5 BN 2 AN A SRR T BB AL G A
IR FEW R C

AR IR S B AR FE AR IO bR FE i BN AN A SRR T BB AL A L

7.4.8.5 HRERT7RE HIBRAT AR RBUL SR L HA B

B ARt
A3 A B AT B A 1]
FHRTT 44K 20174E1H1H %20174E12H31H | 20164F1H 1H 52016412 31H
AR AR ELEEISUTON AR AR AR BN
zl%ﬂw RS 10,017,001.28 27,998.97 1,952,002.72 14,614.60

T AREEHRAT AR A SIEE NP EEAT R A PR AR R, 28T DA R 52 R R

&

7.4.8.6 AEESHERHYNS 5RO AHIESFHIER
AT AR A S PN R b R R AT BT IA] A TEAE AR I A 2 5 ORI AR (FIE S

7.4.8.7 HAMSERAZ 5 HIRAI YL EA
AT AR WIARFFAT 61,337,777.00 £ H AR ETF £ <) & HE 4248 T2 220 2258 5 BT Il F e 5L
TG A, o5 L i BT L] 0 89.79%

7.49 #iE (20174 12 A 31 B) AZEE&FENREZRIES
7.4.9.1 BER\EHT R RAIES N T HREFE FREZRIES

BEAREWIA 2017 4£ 12 A 31 Hik, RIS TRV KB R AES 1A 17 52 B 2
FIBGIE

7.4.9.2 FIRFFE K ERHMERREFUEZ R BE
G AR

B | IS | (R | RO ORAG | R | B | BE LIRS IR
fROBS | Ak | B3| R | AEEA | B | JF [RGB BAREE | A {E S

w*HIE

527 WL 39 |



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

g
{7l
00093}k [2017-10
o EXRF oo | 180000 2374200 24,012.00-
0 | th | -24 |TiFH
00001 [V [2017-
RIRTEI2017-08) ATy | 570000 69,255.00  69,255.00-
9 | A | 22 |THiFm
60008 17 [2017-07
A 2017-07) KAL) ) | 1140000 8572800 85,728.00-
4 s -10 | TifE R

7.4.9.3 BRI IE R 5 A IR I 5E35
7.4.9.3.1 AT TS BZRIEE Y

BEAMRE IR 2017 4 12 H 31 H 1k, AREGTNFRAT A 7376157 1L 0 AZ 55 1 B =2 H (0]
JHIEZR3K, ToAI i .

7.4.9.3.2 5 5z IEE W
BEAREWIR 2017 4£ 12 A 31 H ik, AREES T NFIESHSE 5 5 1 1A 5 1% 5 =2 i a)
WHAE SRk, ARG .

7.4.10 A BT EBEM ST UHRER TE U KA

1. ARl

(L AR S E TR ER TR

ANBAZ Fo (i T8 1 4l 7 A0 61 A5 R AL RLSOGR IR A e 67 f57, LK TET B 4 T
LI

(2) PA2 et ik & it TR

() &Rt THA RIME TR TTE

AR FE XS A SOOME AT J5 2Lt H B B Rl BT 5 G Rl BT RYE 0 o B R A B HOR R SR BRI
JERENETE A RIMETEER. AR ETEZEHRS WM 7.4.45.

(i) #EREAMTAARMNE

T 2017 4F 12 A 31 H, AEEGFFAKUARMETHER S TR PE T8 - ZROREN
85,186,106.68 Ji., J&T 3 )2 HIAHI N 178,995.00 Jt, )& T3 =2 HM4EH (2016 4F 12 A 31
H: BTHE—BEHRNARBN 26,420,554.72 76, J&TH JZHMRH N 7,087.00 76, LETHE=E%
HIEHD .

i) A FRAMEPT IR JZ= 20 0A) ) =R A8 3

%28 T3k 39 7T



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

MR S B EHTBES:, 35 MBLE R HEIUS M 25 AEER. BUR THEA I RATSER L,
AT I AR A A SRR FYITA] 5 55 AN ERIYIIA] B BB JI TR A5 AH DRI 23 1 23 Se A e 81
N ZRREEE =R, LR HEIUR BRI A GIETR A SRHESIN S — R

2. BRosfetfESh, BE B GIER H AN &0 7 B U A HoAth 5 2 F 0

8.1 MIARESFEAGHER
SRS ARt

5 i H LA A BT (%)
1 &L ay 6,539,924.46 6.56
Horr: B2 6,539,924.46 6.56
2 FeH Tt 78,825,177.22 79.09
3 ] 7 WA 7 4% 7%
Hrp: fige
PP RFUESR
4 bt R AR
5 G AT AR SR
6 SN IR 4 i %
Forpr: SB[ 1 SR
B
7 ?Eﬁﬁ%ﬁu Gl h 10,190,047.05 10.22
Tt
8 A & 1 55 4,106,329.19 4.12
9 &t 99,661,477.92 100.00

8.2 HIARIE Hink &40
SRS AR

RS
Fe | EE&ELK FHeRM | BEFR (5PN N e
HHE Ee ] (%)
IR AR 4
8 FEE PR N .
N 1) %\ Peran
1| RSEFH | e Xi%ﬁ A 7;2@%:@% 78,825.177.22 85.44
RSB 5 g A
gt 4

5529 T3k 39 7T



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

8.3 MIRZAT WA R EHHAS
8.3.1 HAEMAREAT LA RKMARER R AR
G KR

o B 4 e P
A 1725 NRME
Eefl (%)

A PN SN O N 4 945,820.00 1.03
B KA
C LpERI4 5,249,326.37 5.69
D HL #8000 R BOK AP R RO
E fES7NA
Foo | ERME 344,778.09 0.37
G ikt TN eyl a4
H 15 YO
| S RAER . AEAE BEAR IR S5
J SRl
K Bl
L BN 55 R 95k
M FHETE A ARSI
N KF BRI S 5 EEl
0 JE RS . BB AR AR 55
P HBE
Q PAARE 2 TAE

Ak AR E AR R
S ey

&t 6,539,924.46 7.09

8. 3. 2 A WIRIZAT WL RABRER R REREL S
ARSI AR AR A I8 I A Bl A3 B AR5

%530 T3k 39 7T



JORHIE A6 T B 95 5y BT TSGR B0 5 5 58 0 Rk U 2 &

2017 SEAF PR A T 2

8.4 BRI A B LB ST #E LI RN IIET 4 B E SR A

SRURAL: AR TIT

o B HE
Fa | WA Ji S 24 PR = (k) N RME
L3 (%)

1 600519 DivME RS 1,000 697,490.00 0.76
2 000858 Fi AR W 8,500 678,980.00 0.74
3 600887 Gilliveiy 20,500 659,895.00 0.72
4 300498 AR b iy 16,500 394,350.00 0.43
5 002304 R R A 2,500 287,500.00 0.31
6 000568 FINEE 3,500 231,000.00 0.25
7 601933 TR T 17,000 171,700.00 0.19
8 603288 TR R 2,500 134,500.00 0.15
9 000895 RO S 4,500 119,250.00 0.13
10 000998 B~ = 3,500 90,020.00 0.10

8.5 MEHNBRERFHSHERZS)

8.5.1 RN SHGE i RIS F ™ 1#{E 2% BiAT 20 42 KI5 4

SHERAL: ANRMT

i A 4 %
¥ Ji SR AR JIE B A4 R AIA R SENEH FE A LA
(%)

1 600887 BRI A 15,962,515.00 57.21
2 600519 HINFE 14,442 561.13 51.76
3 000858 i W 12,676,190.60 45.43
4 002304 PRI A 6,835,723.65 24.50
5 300498 IR 6,665,990.92 23.89
6 000568 PN 4,389,847.00 15.73
7 601933 TR B T 3,315,935.00 11.88
8 000895 WK & 2,788,419.00 9.99
9 000998 B~ =kt 2,043,174.00 7.32
10 600315 RN 1,956,859.00 7.01
11 000876 oA 1,924,890.00 6.90
12 603589 72 1,660,234.41 5.95
13 002714 W A 1,602,260.62 5.74
14 002385 KAbk 1,525,024.00 5.47
15 002311 KA B 1,514,403.00 5.43
16 600779 IKFH Y 1,370,801.00 491
17 600827 BB 1,370,715.50 491
18 600873 HAEAEY) 1,362,499.00 4.88

31 Tk 39 I



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

19 600872 HHE =T 1,347,218.00 4.83
20 600298 L ER] 1,344,358.93 4.82
21 600600 T 5 ALY 1,285,764.74 4.61
22 600811 FRIT M 1,248,433.99 4.47
23 600438 A 1,210,235.00 4.34
24 300146 AR 1,207,069.00 4.33
25 600737 HoRR B 1,187,539.99 4.26
26 600809 Ly v 39 1,150,072.98 4.12
27 000729 FHE ML 1,128,509.00 4.04
28 000860 iz A=l 1,058,051.00 3.79
29 600597 FEHA L 1,045,616.00 3.75
30 002477 AP R AR 989,806.00 3.55
31 600702 TeHE1R 966,165.00 3.46
32 600108 M ERAE 878,779.00 3.15
33 000930 HORRAE AL 877,704.00 3.15
34 600300 HEAER AR 789,173.00 2.83
35 000596 DT 758,168.00 2.72
36 000735 241l 743,259.00 2.66
37 600073 AR 728,648.00 2.61
38 000848 TR R R 714,952.80 2.56
39 002387 BAA 686,756.00 2.46
40 603369 Atk 682,350.00 2.45
41 000799 RN 654,623.00 2.35
42 002481 RUE AT 615,449.00 2.21
43 002094 HHET 587,874.00 2.11
44 603288 IR, 583,562.00 2.09
45 002157 IEFRRHE 576,024.00 2.06
46 002041 kRN 569,268.00 2.04

TE: AWK R1i8.5.2. 8.5.3M KA GRS iy EESIRIN . Fik. BB ik, it
W AT IUE AT RIS, 2 R Ry LSRR . i AWl RAT N B R AT
SFPO IR, BEAh, CSEAEE (BCRARER A SEH AT (B2 HBERRN) 3%k
SERAZEE (A AR LA RS H ) 81, AN BEMRIL S .

8.5.2 RTHSEH S HIHIR-E B 5H 2% BRAT 20 44 KR I 40
SHEURLL: AR

o7 )R 4
Fr5 SR B SRR AR TS A FEEHE E A
(%)
1 600887 BRI Ay 5,489,288.00 19.67

55 32 T3t 39 T



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

2 600519 DivME e 4,610,079.59 16.52
3 000858 Fi AR W 4,129,151.00 14.80
4 002304 FET Ay 2,455,784.90 8.80
5 300498 I A 2,098,008.00 7.52
6 000568 WINEE 1,475,755.70 5.29
7 601933 TR R T 1,232,627.00 4.42
8 000895 R R 992,258.00 3.56
9 000998 W1 =kt 716,620.00 2.57
10 000876 oA B 696,617.00 2.50
11 603589 72 581,928.00 2.09
12 002385 Kbk 550,881.00 1.97
13 002311 g REE 520,303.43 1.86
14 600873 HAEAEY) 517,030.00 1.85
15 002714 SR I 514,565.00 1.84
16 600827 BB 513,906.51 1.84
17 600315 RN 489,423.70 1.75
18 000930 HORR AL 478,348.00 1.71
19 600298 2 R BE 476,609.75 1.71
20 600779 KHI 474,609.00 1.70
8.5.3 EABIRII A BB K S th B SR WO\ S 3T
B NRM
SEANBE SR A () L 142,830,066.73
SEH RN (RRAS) B 50,418,331.72

8.6 HIREMAEFMF D RNMFREAS
AFE AR WIRARFFA 657

8.7 BRI FMME b B 5 E LB R/ IR B AT T4 B B A
AFE AR WIRARFFA 657

8.8 HIRIZA SLMME G ZE SR = E LB K /NEERF I ET 48 B SURFIESR 50K DI
AFE G AR WIRARFFA 57 SCHRFIESR

8.9 MESPARIEA FYME 5 EE B 13E PG/ NP BT 48 3 &R IR 40
A SR PRRIFA T EIR

%33 Tk 39 I



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

8.10 HIRIZEA SHHE o He S 7= B R /INHE P R BT L 48 AU 3 A 4
AFE AR AR AR FFABGIE

8.11 EHIRAZESBIE KBARH AL 5 AL UL
(1) AREEAIRE WA R BAE 0T
(2) ARG N ARIAT IR -

8.12 A IR A E S I H R 53 5 1 Ot it 9
(1) ARG WIRARFA B 5.
(2) AREAMREWINARIATE G35

8.13 BEAAMEME

8.13.1 AHG BT HIAT T A UETF W AAT EARAEAIR S A B I B T IS SR A, BAER
Gt AT —FEAZ B AT ST AT .

8.13.2 T S A A Ik i 15T R T 144 BB SR AR H < 5 [R5 1) 2 B RS P

8.13.3 HAR H AT = B

fr: ANRT

F5 e N

1 7 H ORI 39,130.02

2 RESCIE Z537 FL K

3 USR]

4 IV ilDS) 2,013.59

5 JS2 WA H IR 3,987,826.67

6 Hopth B

7 T2

8 HoA 77,358.91

9 Hit 4,106,329.19

%34 T13L 39 T



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

8.13.4 MIRFFHE AT R

HTT F 5 25 B 40

AT AR AR S5 AT Ak T F I ) T R 4 555 o

8.13.5 HIRAT 48 B AP 7E T IE 32 FR R 0L A 5

ARSI AR T AR AT A4 I 2 A AESIE SZ BRI DL

9 EESHFFENER

9.1 MRESHIHFE AN BEFEANGH

AL 4

ISP 1]
FEANF | PHFER IRk e N NFETEEH
B2 )
() FEE B R
ESX SR ES SRl
i L A5 % L A5
IR R B R
1,775 19,870.83 | 10,000,200.02 | 28.35% | 25,270,516.33 | 71.65%
A
IR R B PR
‘ 3,731 8,377.01 807,415.71 2.58% | 30,447,198.78 | 97.42%
BC
it 5,506 12,082.33 | 10,807,615.73 | 16.25% | 55,717,715.11 | 83.75%

9.2 IRESEEAKMILN GIFFHFESHFRL

i el Bt aias (o) o JE A S L A
J7R B R A 387.38 0.0011%
HEEHNTE M LR
JTR B R C 1,218.69 0.0039%
HARHS
&t 1,606.07 0.0024%

9.3 MIREESEHAR AN RFFA AT HAZESHBUS E X F HE R

75 H el FiAT R BUE BRI EBE X )
ANF BB HE | JOREEE IR A 0
SRR | 7R EEE SR C 0

%5 35 T3k 39 7T




)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

R AP #it
PRE T R A
AREISATFAIT | T RETEH IR C 0
BRI S
#it 0

94 REAESKERSFHFHBBUEL

AL | AL | KRGS | REME Y | KERHUK

i # & BT | K 4ty | ERTAIR
e/l b A3
HEBFHANEERE 10,000,200.0 15.03% | 10,000,200.0 15.03% =4
2 2
- INCE S-S YN - - - -
b s Y| - - - -
=B PN - - - -
HAth - - - -
&t 10,000,200.0 15.03% | 10,000,200.0 15.03% =
2 2
80 FHAEESLTED
ST Ay
iH IR EEE R A IR EEE R C
HeEREAEMH (201548 A 18
16,906,822.24 -

H) FE a0l
ARG AR 25 4 1 A0 A 22,349,435.25 2,945,277.46
AH A BASE 4 S0 HR A A5 149,629,587.01 146,704,641.24
Vol AR S I3 4 e [R5 136,708,305.91 118,395,304.21
ARG HHIE S 53 A2 B 10 40 - -
AH A A AR B 4 40 B s 35,270,716.35 31,254,614.49

%536 T3k 39 7T




)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

81 EXREMER

111 EEHIRE ARSI

ARG W N R BRSO HRFE A KRS
112 ZEEHA, EEHREAREIEESRERTRWERAFES)

2017 4F 8 H, BRIUIE e AEABAE T EARAT IRy A FR A R FFAC, PUTHE S FEF MR RZE R
ST RERAFRS . EIRANFEG ORI ER R A

AREHIN, AESGEFANTHERNEZD),
113 $RESEFHA, ELU=. E&EFVEHIFA

T W 57 PR~ P 22 4RAT A A BR A 7] S 4 B/ B B SAT I = i F I 9y — %, RATF &R
AREFEZNe JEENNERAT AT LN L5 FEERBUR, KRBT ZEREULAE L
NRERE —f G, PR RE ST, BEHFATE R FEERR—F A, mEEm RN RE
Bedeie BF, HABRI O A B, BE R BR, 4ERFIEAL

bR ERFEIAN, AR AN TG HARS REEE RN B EETE S URAHI.
11.4 EGBHRuE AR

AR AR T Y PN A S BB SRS AR A A TR
115 AEEGHATH IS E S TG

AAR T N AT SR ) ST I S TR KB .
116 HFEA. EEALERREEA R ZEERLTTFHENR

AR E N AFESE TN B A SIS PE BN AR Z EUETRE A BAL 11
11.7 ESHEAIER AR5 B ITHIA RIER
11.7.1 FEEH SR A 73 5 B e AT BB B KA &S AHE

SRR NRMt

N &S N SEATZ SR R A 4
L5
5 o 07 2 A 724 HAAA -
B EETH N o ‘ %VE
AL A TERRAT S 14 EREN
=
T L A5 Et 3]
HRITIESR 2 93,478,303.18 48.38% 68,360.83 48.38% | -
RS 2 67,205,607.72 34.78% 49,147.98 34.78% | -
HERIESR 1 32,523,592.55 16.83% 23,784.56 16.83% | -
I RAIES 3
ZAEU R 1

537 T3k 39 I



)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

TEZRESF
Iy EiE
KIS
PR
HRIIESE
RIIESF
BIES
R

ENENE & e

(1) SIRILRLT, LRI P A AT,

(2) SEATIIE, ARBIERES, AR P R

(3) AGHVOBIFFIRINEA. %o, ARG, RV ST ES 25 0 %,

() BATBIRIOTIRATIA TR/, BRI, AT A AR RO 0, Ak, T
SR BB REAR RS S B MOAT IR, S5 T IR

(5) AR ATIRVEL TR, PRUEELEFIOF B TR P TR 5

(6) AEHRHEIAL L S RIE IR A5 10 M

2. A SRR FEIRE:

(1) 42 53 9 T 5 R R SO 5 AT 40 . A AL S A B2 5 2 T £
FRIES 52 50 TR 5 R I ST VA, s i P22 50 T 055

() Wi B RIBAIEE A, ATE R HTA SHAEFI% I T2 5 ST L, IFBmE

EE N

B 14

RIN(Rr[R[(N|RP|RP|F

§12 RMIHIEE RO A E RSB

12. 1 REWHE—BREZRFHESHBLFIEE BT 20550155

Tt IR R A 2

AR

S I 2 & i AL B

e ) R A ;
s T W00 4 | BRI | G | REAG | LG
Fg | kEeEE 209 | . " N
N W i i i bt
FRIENF i) X 7]
20170101-20171029
10,000,2 10,000,2 | 15.03
P 1 ,20171201-2017121 0.00 0.00
3 00.02 00.02 %
PR A

I, AR S AAAE B BB R B A 2 B0 T 20% A 1 DL, FH Il e S S 45 XU 32 22
Al HTEEFAOPUE BOVE T, ANRIEEE KB ]l §E 20 2 B e fF I ER D™

%38 T3k 39 T




)R AIE A A S B 52 5 R TR E BOIE SR 558 Ak < RS SRR A € 2017 4548 4 75 47 2

PRI WAL T e AT R TG B B 7 BRSO i, 1B
B R ASE S LSS 1A TR 3 Y™ IR T 5000 T8, 346 Al LTI HuE(F 7
R 5 A Al A P I T I 4 K0 I A VP 19 3
BIxt, SEEAMEIRB L], DIy AR,

T RESEHEERAT
—O—N\#E=H=++tH

%539 Tk 39 7T




	§1  重要提示
	1.1 重要提示

	§2  基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式

	§3  主要财务指标、基金净值表现及利润分配情况
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	3.3 过去三年基金的利润分配情况

	§4  管理人报告
	§5  托管人报告
	§6  审计报告
	§7  年度财务报表
	§8  投资组合报告
	8.1 期末基金资产组合情况
	8.2 期末投资目标基金明细
	8.3 期末按行业分类的股票投资组合
	8.4 期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	8.5 报告期内股票投资组合的重大变动
	8.6 期末按债券品种分类的债券投资组合
	8.7 期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	8.8 期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	8.9 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	8.10 期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	8.11 报告期末本基金投资的股指期货交易情况说明
	8.12报告期末本基金投资的国债期货交易情况说明
	8.13 投资组合报告附注
	8.13.3 期末其他各项资产构成
	8.13.4 期末持有的处于转股期的可转换债券明细
	8.13.5 期末前十名股票中存在流通受限情况的说明


	§9  基金份额持有人信息
	9.1 期末基金份额持有人户数及持有人结构
	9.2 期末基金管理人的从业人员持有本基金的情况
	9.3期末基金管理人的从业人员持有本开放式基金份额总量区间的情况
	9.4 发起式基金发起资金持有份额情况

	§10  开放式基金份额变动
	§11  重大事件揭示
	11.1 基金份额持有人大会决议
	11.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	11.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	11.4 基金投资策略的改变
	11.5 为基金进行审计的会计师事务所情况
	11.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	11.7 基金租用证券公司交易单元的有关情况

	§12  影响投资者决策的其他重要信息
	12.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况


