FRIEIE B 5 BAREE =k (TMT) 50 32 5

ithis

TR BOIE S R e Bk

2017 &

EEE

FEBERE

2017 12 A 31 H

EEEHEN: HREESEHERAF
HEFTEN: FEBITROBERAH
EHHEB: 201843 A 30 H



PR RUE 75 BAR G ML (TMT)50 A8 5 B i s Ta BOIE 25 1% 01 B G e A 4 2017 SEAF R 5 M 2

§1 BEERR

So SN S . HFAEAH S TRV B, 12 SRR s KR
FEXT I A A B . AERR A e AR AR Bl JOE AT AR ST . AFEEIRE TR =2 0
ERS AR, HHERRER,

HEA AT A BT RO IR A AR A & & FAE, T 2018 48 3 1 29 M T A
A S5 Ha T R RO, W% SR . R AL SN, HEE A
RAEAE AR, 2 S MR s TR

S E N\ R B (5 R . BOUR S N SRS R & 2, (AR GRS & — R R

BRI GIHEANREHAREI . BRI, T (A HH R BT P Al L AT 4l ) i A
e OEEE LIRS ST
AT PR A5 T B AR AR IR0, BB A T ARV I, LB AR B R A IE S
AWM R D w1, BRSNS CRREE SO ARG A T
2017 FEFE R S WA B THR Y, IR R .
AAREWIE 2017 1 7 1 HilgE 12 7 31 Hik,

#
=
piss
=
p=|



FHFEARUE 75 BAR B0 (TMT) S50 52 5 BT BGR BOIE T BB GBI 42 2017 SR B 5 i 22

§2 E&MAN
2.1 ZEHEKIFNR
FLETRIRR FATEIRIE TMT50ETFE g%
He TR 217019
e L) R TF R
HEEFAMH 201146 H 27 H
=2 UN RSB AR AT
HEFEEN H EARAT I A PR A 7]
A IR L A0 B 0 47,659, 973. 71 {4
B G A7 A A 5E
B 5 I A I A TR FATERIIE TMTS0ETF 1632 A | AR ERIE TMTS0ETF B4z C
NIE DRI AE G AR 217019 004409
G HAAR T8 AL E M B ET | 47, 642, 526. 34 {7 17, 447. 37 fp

TE: ARG 2017 4 2 A 23 FRRHHE C SR8, CRMHE 2017 4 8 A 18 Hildfr 4k,

2.1.1 BiEEERBR

LY TRIF HEL T8 BRI (TMT) 50748 5 BUF i g8 ik 25
ERQAE

e AL 159909

ey (Y LTI R

e FAMH 201146 H27H

FEE AT BIESR A 5 P TRYINE SR 2 5 Fr

i H A 20114E9H 1 H

RS H N RS EHARAR

HEEENBWR H EERAT B A PR A #

2.2 He7 il A

#%% H b B B TR TMTS0ETE, V)R EEPR TR 2L, 18 SR R B 25 55 AR BRI
RZEB M.
Erdrigs 1 ARIEGARIE TMTH0ETE BSR4, T ELE I HE TR UE TMTS0ETE - PLRIA

BT HAro ARIESXNLG SR AR IR H b . TEIEWEBEN T, A4
AE X Tk 2t bl 3 3 v 1) 22 R B 25 I 8 S AN AR 0. 3%, FEREFIRZEA
it 4%,

G HE | TRAE TMT50 48 EUA 25 %6 X 95%+ R ML ARA TV HAAZ 3K R (BLJE) X 5%

MURBCASE | ATES J9TRIE TNTSOETF [IBEREIES:, B TSI, HUIRK SUaik-F
BTRARLS . HRIe ST HES, EERBVIES R T 5 A,
BRI B SR I FLATE S s IR EOE &, BRERVIE THT50
FHL FLA SR I S BRR I BOTT AR 0 T B Ly SRR 3 A

R i



FHFEARUE 75 BAR B0 (TMT) S50 52 5 BT BGR BOIE T BB GBI 42 2017 SR B 5 i 22

2.2.1 HirE&™ MM

HbrdE g5k H i B IRERARAOTEH B SRR (i 2 MR B R 7 B/ o
H bt < BB SRS AF G PLRIETMTS0 FRECAPRIITREL, KA SEe =Mk, Blsgaiid

PREGTEEORAD B AL S HA B R SRR AL, AT #sh Tk
HACHTE . RS TE G  AOALE B U ARG AR (14 i Kot I S
BUE AL Z AT AR 3, (HAERFIRIGOL T, ARG n] DL £ A
IESF BUIE TR AL S AR U 80 BB S T B A

HirF b antb i | IRIFTMTS0 48251

Hbrdt AR R IE | AREJE TIREMES, B Stk m TR G S, ek
EE MRS, ISR R TR e 4
Banhls IF ARG Nl B e &, RS e R Ik R
PRERRUETMTS0 F54L, BAT ShR 0 ZAR e BT AR 5= T
S ARACLER) AT AL 2 AL

23 ESEHEAMNEESETHEAN

I H REeBEHA BEFEEN
2 FR HRESEHEAR AT o E AT It A IR A F
P4 gy FAKR
FEBENTTN | BEREIE 0755—83196666 010-66594896
CERRITE] cmf@cmfchina. com fcid@bankofchina. com
PR SS HLIE 400-887-9555 95566
fEHE 0755—83196475 010—66594942

24 FRWETX

BEEEF LIRS IE X EENLEMNM | http://www. cmfchina. com
1]

I TR A B RN RIESIEE NMEPT

#
p=|
piss
=
p=|




§3 EBEWMFHER EefERILAEIERRL

3.1 EESHHEIRMY F s

SRR AR

3.1.1 WAl R A bR 2017 4 2016 4 2015 4
TR URIIE TR RIIE AR RIUE AR RUE FARIRIE AR RIIE
TMT50ETF 143 A TMT50ETF 14 C TMT50ETF HB4 A TMT50ETF Fkd C TMT50ETF 143 A TMT50ETF B4 C
AHA O S A -1, 056, 364. 91 -74. 02 -738, 466. 67 35, 928, 699. 25 -
ASRHIE 10, 394, 356. 21 -193. 29 -21,722,802. 13 32, 003, 162. 92 -
PN S B N R T 0.2136 -0.0110 -0. 4064 0. 5583 -
AIREE A B E I KR 15. 89% 4. 24% -24. 75% 50. 12% -
3.1.2 BAAREIR AR AR 2017 R 2016 4FR 2015 K
FHAR AT 73 T Ik e 3 200 0. 5749 0. 5040 0. 3587 0. 8064 -
PR HE 4 B8 7= 1E 75, 032, 809. 34 27, 455. 57 70, 826, 989. 29 89, 020, 859. 26 -
IR S BLHE 1.575 1. 574 1. 359 1. 806 -

e 1 B SHRRAOIESE AN (R G 5 R e SR, Th AN H]E SE PRl AT 2R T B s 80y

2+ AW OB et fE 2 e A BN . BEaL . HARIRN (NS A e EAR S ) FORRAI SRS AR A, AR A 2 Sealii e i B A

W St (E AR B R 5

3 JIRAT LI FCARIE , SRR 5377 G450 o AR 20 BE A 55 2R 20 BC A Hh 2 SEBILER 20 1) AR HL
4, ARHG 2017 4F 2 H 23 HAESHHE C RMH, CRMAIH 2017 4 8 A 18HAFLE, BEAME IRMALAN 1 4, MG AETE .




3.2 EEHERI
3.2.1 EEHAUFHER KR RIS RS B 2 i LB

YA VRE TMT50ETF BEdE A

eI e | dksieEs | g g
BB /) {g;}:@ U Rk | s | WS REEE | 00 @—®@
HEZED ELQ) @
HE=1MH 0. 90% 1.41% 2. 25% 1. 42% -1. 35% -0.01%
L ESNH 7. 44% 1. 22% 10. 63% 1. 22% -3.19% 0. 00%
ok —F 15. 89% 1.07% 20. 35% 1. 09% ~4. 46% -0. 02%
=4 30. 92% 2.29% 42. 99% 2. 04% -12.07% 0. 25%
oEfHAE 111. 69% 2.01% | 133.51% 1. 83% -21. 82% 0. 18%
/4\4
HAET 57. 50% 1. 89% 79. 03% 1. 75% -21. 53% 0. 14%
HERGERE S ’ ’ ' ’ ’ ’
AT IRAE TMTH0ETE B2 C
G e | dksiteEs | g s
B e g ;;%@ UMK | Bk | WSRES | O-0 @©-®@
HEZD ELQ) @
HE=1MH 0. 83% 1.41% 2. 25% 1.42% ~1.42% -0.01%
H 44 1A
- 4. 24% 1.22% 6. 03% 1. 23% 1. 79% 0. 01%

ERERS




FHFEARUE 75 BAR B0 (TMT) S50 52 5 BT BGR BOIE T BB GBI 42 2017 SR B 5 i 22

3.2.2 BESEFAEBCRESHHRTHHMEN KRS KIS FHHLS B

m BRI LB

FA R I UF TMTS OE TF I8 AL & 00 B 58 v i (B M9 - 332 5 R U 405 b 4 Rl e 26 22 1 R
b sk A L 1

18230 | bbb

45.31%

0.00% [l oL VTN

Ty N U U N O O SO SO NOU N SO O O O OO OO MO

2011-05-27 -
2011-10-23

2013-02-0G
2013-05-04
2013-09-30
2015-09-02
2015-08-27
2017-04-20

2012-02-18
2012-05-15
2012-10-11
2014-01-2G
2014-05-24
2014-09-19
2015-01-15
2015-05-13
201G-01-04
2015-05-01
2015-12-23
2017-08-16
2017-12-12

— [ i TES OETEIE FEATE B 6 SR TP TR 12 — 1A i TS OETE IRE A 56 L 5 B i 4

#
Nl
p=|
piss
s
p=|



T R URIE B 715 BAR B ML(TMT)50 58 55 BTG E BOIE S 55 BT I B < 2017 4R4F FE i 5 4 22

FERG EUF TMTS OE TF IECHE C Bk 4 43 8 32 v i -1 42 55 TR A 40 bE A BB AR 22 1 P
bk B4 R 1

14.36%

10.77%

7.18%

3.59%

0.00%

AT-08-30 ] oo
T 1 T T T e
T T T T e

2017-12-22
2017-12-28

L e T I
b W s D 1 [ S A

O017-11-28 | e T

POAT-08-23 oo b
e T T T 1 T S

T
o
o
2
I
—-
[}
[}

2017-08-12 4

20
2
2
20
20
20
2
2
20
2

A — T I I TIOS O ETE I b 9 b Rt i 4

K]

[ — it i TS ORI HEC K 5 ) BLME E1-4 16

TE: ARHEG M 2017 45 2 A 23 FOEHTHE C R8T, CRMHE 2017 4 8 7 18 Hifr4k.

&
S
b=l
H
B
b=l



T R URIE B 715 BAR B ML(TMT)50 58 55 BTG E BOIE S 55 BT I B < 2017 4R4F FE i 5 4 22

3.2.3 B ERFESTFEHFENKE RIS RIS B e 2 1 L
Fa R L TMTS OE TR I At 25 hL AR Bk S i (R 1 3 S L 5 il b 455 B A R E i

7t 3 PR 0) HG 1

56.66% -

48.57% -

40.47% |

32.38% -

24.28% -

16.19% -

8.09% - ' ' l

0.00% A

-8.08%
-16.19% -

24.28%

L
2IZI1I3«|-_ 201I4«|-_ 2IZI1I5«|-_ 2IZI1IE'|-. 2|:|1lyv|._

W T TMT S0ETF HR AR G i (LR |20 W S R U TMTS0E T B8 bl [ R AR o




AR UL 75 AR (TMT)50 22 5 TSGR BOIE S BB 5L Pt & 2017 4 75 4 22

R U TMTS OB TR IR Ct 2 o 45 B 4 45545 b (P 8066 4 8 L 55 TN 4% B A e
28I H

6.03% -

5.43% -

4.82% 4

2074

| s U TMT SOETF e C 26 (0 Ko O 3007 TMT SOETF B CL R Lo i o |
VE: ARFEGI 2017 4F 2 7 23 HAERHHY C M8 CRMHBIE 2017 4 8 7 18 Hiltfrs:, BEA
AR C AP BUF LA 15, AR I SR SR L PR AP B 5
3.3 T E=FEESHFELERER
AT il £ = ARIBEATHIE 7L .

§4 BHEAMRE

4.1 EEEENREEZBIFN
4.1.1 EEEBEARHERRESNER

S AR AT 2002 4F 12 A 27 HEHEIER 2 [2002] 100 5 3ct#Edsr. H
A, AFFEMBEASEEANRT 13, 14270, FHEIRAT R RA TG A 5 A5 BT
55%, FH RS A A PR 2 7 RE A A 7 B AL ) 45%.

R RS E A IRA R E MR SR SR EATG . AR LR g

ks 2004 FFRAEEARRE S B RE BT FNHA QDI (GBI TRE) TEH%
o122 W41



PR RUE 75 BAR G ML (TMT)50 A8 5 B i s Ta BOIE 25 1% 01 B G e A 4 2017 SEAF R 5 M 2

BPEY CRpe g BB IHD 5%
2017 ARG HLUN T«

Morningstar /=& (FH) 2017 G5 FiE G A MRS L A0 ERT)

G ZAERPTA IR MR S B e GRRELGRD (P EREZRR)
EHEE BRI B RS EH AT R (EEBIERRD)

SEEE FEFREER GHRGUEE (LOF) ) (RIFESFR)

S e SRR SR HEMLGTE)  (CREIESFRD)

YR HE g2 e R SR BN G Y W B (R ot YD) CUEZRIAR)

R4 2 e AR FRSE MRARE A A R S (AL IESRATHR)
R FE 42202016 FFEEPATR &R B RS (HRGIEWIES)  GEZFRRD)
AL 4222016 FF AU B S (M ERESD  GIEFRRHR)
SNAZ2017 FEEREEHAT (21 HLLHFIRIE

G BEAFREG AT MM (R

A SRS (R LR

FRETRRAHES Y GREPIE ARSI (CRAEFR)

2017 fFEPERAES B R AT CRITHE M)

AN SR ILEE S o GHE IR AR 20 R E M)
FRERREUR Y (EE TR

HEEHHETEANHAE AR (R

4.1.2 EZ&42E (BESEBE ) REGZHEBER

a4

FEARENREEE | s
1 4% (BhE) IR Mol | e
ERHM | BAEHM | R

7, Wit. 2012 4 1 AMAEREHS
EHARA A ELER, G{EEF &
T, TR AR S A R A B T
1, BUTHER LAETH 2% 80 22 5 BUFF I
AFEEH | 2017 4 IR EOFE R R S S TRIFE
RHezm |1 H13H TA5 BAR L (TMT) 50 22 55 B 7is X
TEEOE AR RS, B9 80 25
UG IR B R R 4 FERIRIE
LA BAR L=k (TMT) 50 52 55 B TF ik
Gl e A Sl e S o B

&
b=
H
B
b=



FHFEARUE 75 BAR B0 (TMT) S50 52 5 BT BGR BOIE T BB GBI 42 2017 SR B 5 i 22

TR 300 3t AL AR B PR TR BT A
& THE TS TESR 2 R8N SUE
FFRR A . YR 300 & IR
NPT e e,

£

BATEAR
eHes
e

2013 4F
1H19H

2017 4F
TH1H

B, ZuFEmit. 2007 NN
GRYD AIRAR], MNFwlh =5 5
TH b g iz T AE; 2008 4F

4 AMABHEEEHEERAR, WF
FZET MR BE T AT,
EAGE I A SRR S I (R B AR,
M RATE ., ETF & R, FIFEHR T3
BAELEPY (TMT) 50 22 5 B P i 45 5k
WEFR RS FRRIIE 75 B AR
Pl (TMT) 50 52 55 BYHF 1 XA HOIE 757 4%
OGRS R 300 = DU
FRARE N e AE AN (RSN
300 Hh /™= SEAL E IR B PO TR AR BT AL 4
A TR UE S A R U SO 2517
4. EBAFT 80 &2 5 BT AR
BOE S o5 4. R UEH 2% 80 &2
5y BUFF TSR HOIE S 75 B e S IR i 4
ResnH,

EF

BAEASE
e

2011 4
6 A 27 H

2017 4
1A 13H

11

B, ML, FRM. 2006 4E A
FRESEHARAR, ETHRTREE
PRI B ACE AT RS B
SRTIT. WmEAIESE, FEATAA
B G . S TRRR TS AR,
W ATAH P U ERAT HR B SO S AR Bt

& FHBEHE 100 $8E0EH T34
FATE A 22 50 FEHOIE R 4

A EIE AR YR 2538500 O S 4% Bt

G FHRE R AR R HOIE SRR R

& TR U R SRR E D JOIE S
P4 BRI TR 80 A2 B AU Ik
BOFFH RIS E S S
b (TMT) 50 58 5 BT s i Bk 75 4% B¢
B4 WL R ARG

(TMT) 50 22 7 R FF TR R Bk F7 45 8 2k
SRS FR _LIETH % 80 A2 B 1
FRGIRBOE R I R R S S e 8
B, DT B TR e v =
REIE I A R R R e 4.
P RS 2 5 T SR T T B VR B BIE S5
B FH IV 4 B S I SR AIE
FER IS FRIER 300 FE A R

#
N
p=i

o

=




PR RUE 75 BAR G ML (TMT)50 A8 5 B i s Ta BOIE 25 1% 01 B G e A 4 2017 SEAF R 5 M 2

EFF R BT HE G R HIIE 1000 F5H0Y
SR ANE SR DL 4. TS R B
RERNER T IS R E 500 5
R AIE I T R S I S A T
e 1 AERSHAESEFMEIR A AR ES G FAENH, FEESSIH IR
FESZHNEAEH YA R MRS WER R E R AS CEXO HB;

2+ UEZE MM IR THE bR AEE AT B2 CUEZR AL B3 B BRI M) e THEZR Mol
N GG R A R E
4.2 EEANIREHAEESBEEMFEHBRIAUHA

BEEEMAEY: FEAIREIHN, RESE A REES (hENRILMENE 1 5T 5 875)
(ATFSHRUETF R FIEGIBEE B INE) A SR ENE I S F S TS it v D) () 0 5 DA S AR T 4
GG MR SEEAU A e, REWIMEH . B 53 5 S B A E R & 7, 75
RS XS ATIR T, NEESRE NERE KR & . AREIAN, E&EEBEEGEEM, T
FHREEFA NPT . G R OE KA THaERT & SR AE M R & & R RUE «
4.3 HENREHAAFZH BRI L IBA
4.3.1 AF3L 5 BEREH ik

HEEEHAMRYE (PENREAMEIESFHRFEIESE) « (AFFEEIEFRERSEEEE T
) M GIEZF R R E AR AP SHIERTEL) (2011 &) WHE, $lE 7 (3
HESERGRARAPZGERINE) , SNREHSEKNIBES L5 PATH R ESES A7
Loy G R SR EEZ . RSN RESET TIE. MRIESREHSERTEE.
PR US55 RS T A AP le, ESEEANGHERE 7 &R 85 [ L
J B RBE BN S N BRI ZA G5 K, AL T R F R R SRR 2R, ISR AE 5 $RAT IR 1 A
i, Ffd TAERIRE . MARMERT BRI A FAC 5 RN Se 8. RS, i X #5558 Z A7 A
R AT PR AN B ER R s 15 By i R RN 46 R ) e B
4.3.2 AF3 5 B RHATIER

SEEHANCE TR HE NI R NEN R TR, FREHREHEEA AP
oo HEGEFNE T A HEEH R TE REAERE, HilE Wi &EER Y. T,
S HNIA 2R A, IR R R e, BB E. RRAGEHE KR
PR BRI ER ST MIARLSR R 73, R A A BARBGEE N AT L E Ok, @i R AR R
B A I R o R PN IR OCHIT 7T R 1) BB T IR S T, ER BRI T = T
AELE ST G TRAS 2P 1) 1] 7

=

&
o
b=
H
B
b=



PR RUE 75 BAR G ML (TMT)50 A8 5 B i s Ta BOIE 25 1% 01 B G e A 4 2017 SEAF R 5 M 2

4.3.3 REZHIT AR TR

HGE BN R A RS RAE ZWAFE B RS, P8R RSB R T22 5 A
a S0 (A [R) H S 152 5 o i R 30 2 4 O30 SRS B sl 35 5 2T A 2B I TR H S A58 5y, k4
EHNZRARB R A G BR MRS RYE, FFRAACRE A, S8 la AR St sl L 1] 2
1T BRI A B SRR

AR I, AT & TUL 5 B RAR IR A e SR RERIAT, AE
EENARRAES S5 P AT 50 R H A AE 5 A A B K BIA 58 5y Bl i iAIE
77 2 H AR SR . 0 WA AR R BT AT RE T B0 22122 5 AR o i A B KR A2 5
PSR
4.4 EE ARG SR BF SRIR AL SR I
4.4.1 5 A SHT RIERZES 1T

WM, MENEREGEIERE, SUANHLECTR, B MBORAERE . TIT50 484K
WA AN Lk 21, 41%, AT RGERE, WEINTTEREE T ERTH . MTLkE, &
AUCEL FRFTHEE . Mk, JERER. B AR IRPUKIEER, MRHEE. FEEL. 4
i AR GIGURG AT AR R BRI ECR .

KFARIEEHIEE, BEECIIERRTE 94. 5% A /KT, JEARSE R T 5 S e i PR i
4.4.2 MEMAZESH SRR

AN, AL A RHFUFEIEK RN 15.89%, [FIHMESHAER K F N 20.35%, C FKh
B3N 4.24%, FHNESHERERIKZ ) 6.03%.

4.5 BEAXNENELY . EFTHRATLERNHERE

L. WA RRRE T RRE, EESU R0, RNMEFE I msh. WEde B, %E
Kb O TR, 12 37312 5 MR HIF-F T80 5 1 62. T%F1 4. 1%, 12 7-F
Hr BTN LRI T2 0. 3%, ARSKHT BE 1) A% O I R A% 3 B i SR I A P 3 n J2 5 22 1) L A
Fo BROCX Frm s mis, — e fRRE RIS T A ORI E T, R 2018 4F, AEREG TR
HHRERE A,

2+ E A 2017 44 GDP 344 6. 9%, Lk 2016 A4 0. 2%, Fh2x 7K 2 i T A5 AU K 10. 2%,
[619% 0. 2%, [FHE R IRAEIK 7. 2%, [H75 0. 9%, Tl i 6. 6%, [T 0. 6%, €%
K 7.9%, [AIFF 15. 6%, BEACRPHRE N T S5 RS UK I RLE A BT T B, O [l
Kt CU S R G BT T o 5 MR [ T B R B A B, R A BRI g,

016 T 34

—_

g



PR RUE 75 BAR G ML (TMT)50 A8 5 B i s Ta BOIE 25 1% 01 B G e A 4 2017 SEAF R 5 M 2

2018 4 [H N 45t H B SREFTRRE K.

3y RN KNI, B0 KA E BRI, HBEE 2017 Sk ST b 7T 1
KA, BATIH IS AT IHA BRI EAE, BT 2018 4T3 KU T3 1H fi 7 KA (B, fHL
i ) < R M PR AR A T I I R
4.6 EENXREHI NS MEREFEE 3

I, AT SRR S R AR S A e BRI (R B IR
NS MER R EHEIE) BT BERERTHE WG R AL S, AT e
EER. Ji5h, ARIOLHR GBI, RS BAR . JE e S iR S AR A S A2
ELBEARAMMIMERR S o AFMEZ A2 A0 H %A B L L FEAE RE TR G
TG AFERE RS EZATE - BUTAEERS M EBCRAER, W ILA 4
(B ESROMURE P B0 38 A2 O (B R e SIAT 1 DL EEAT RS

BCR AW TCER 1T LA S i AL A A STORUE A R IR A A B0, VPRI A IR
iR T3 AL T ANE R B ZE G IR B B 58 5 R A BF R | BORAA BGIE S AT I R A T
SEMATESR A% A RS, AT 2 A B I 75 AT A B 00 5 s T AR R B8 b s IREBERIE
R E I H A% > SO E RO & WFFC AT SR HE 5 B AR 0 A AR 5 AT A (R B B
B LB S A EEAT A SUHME 2 5 T BRI A ECRARE 7 HEAT VR, DAPRAE A S8 1 5
B 1 AT I A AL A E R AR P 10— B0, RS SITE T IE MR B T, XS
FBTEEZR D AR AP A s e R 97 5T H W R 2 e B T R 4 R 5 R AL M
B AR G R S 2 S B AT R 9 S A E B T U 5 B 4R A

HEAMARAMERARRMGEESERL, S 5MEBENE; /R AR ERE 7
WHIESR, s L RS RIMGERE Y, mA RN ER A SERTIRVCERRIMNETT %, Bt
HEFHLEI, JEEEETRIE S I S 5 BT .

I E NS HAERRE ST LB AR AT E KA 2R B S IR AR E N
S REMFILEFARIVEL T PIEEEARA T EZ RS AL L E SR AU
Frah i L 32 PR BRI E S 5 2
4.7 EE ARG I S BB U U

WRIEAAFIEEE B HE LG G RINLAE, DURARIE S SKPRa oL, AR i R
BEATANE 3L FEFT B LA RIRTIR T, ARG CSCBL MR A AT B 2T 3823, R 4%
NI B[R] A0 20 8 @ I [ #5583 1 A I -

&
3
b=
H
B
b=



FHFEARUE 75 BAR B0 (TMT) S50 52 5 BT BGR BOIE T BB GBI 42 2017 SR B 5 i 22

4.8 |EFANEFEARF RS ANBRE ST HEMEB KA
WAE A, AR R ASESE AR F U S B S A = A S e
PR AR T BT TG

218 T Ft 41

=



PR RUE 75 BAR G ML (TMT)50 A8 5 B i s Ta BOIE 25 1% 01 B G e A 4 2017 SEAF R 5 M 2

§5 FEEANHRE

5.1 REMNAESTHE NBHFERHELEHR

AWEWA, HEEATROARAF (LR “AFTTEN” D AR RIE R 75 S AL
Ak (TMT) 50 22 53 BT IR BOIE T B i Sk lbe i i . (DURAR “AdEE” ) BFtEdRES, ™%
WAy (UEFRREERVE) MHARA AN e RMBE A M E, AP EmFERE
S HEA AR AT, EERPUSSHEAT 7RI 5.
5.2 {EEANREMALZEERFEEEMTE FETE. ARSI EERH LR
B

AAREWIN, AIEE AR GEFRBIEEGR) A SIEREM . R a R AFEE X
MIRE, ARG EH MBS FREAT 7 ZME, RS R PHERTT R S0 Il
TS e 77 R T 55 DA B B < B T SCEE DT T HEAT TN R R, RRIIA G B AAF R 2
AR AH 2 4T -
5.3 EANAEERE PR FEERENENRE. ERHNTERRRRL

A PRI SRR HERIL WL WSkl GE: WSS iHRE )
“ERh T RN AR MORAITEARREENA) « RRASIRE SR R, AERA .

&
e
b=
H
B
b=



FHFEARUE 75 BAR B0 (TMT) S50 52 5 BT BGR BOIE T BB GBI 42 2017 SR B 5 i 22

§6 HitikeG
BN ST 55 CRBRASEA KO 4 T 4 RVRE 7 (3 A1l (TT) 50 25 5571
FEHGAHE ST B0 2 S D S S IO S50 . (095 2017 4F 12 31 B S fiie . 2017 4F
BRI . B 25 4B (i) A8Eh2 DA KV S54RIk, JF th LT TR B R LI B

BB T BVEAA R, A R R I SO R A

&
3
b=
H
B
b=



AR UL 75 AR (TMT)50 22 5 TSGR BOIE S BB 5L Pt & 2017 4 75 4 22

§7 FEMFIRE

7.1 BEHMRR
SR AL TS BAE A (TMT) 50 32 5 B P i\ BOIE 23 1R R i i &
W IEH: 2017412 A 31 H

Bhi: AR
% = AR EEER
2017412 A 31 H 2016 4612 A 31 H

B
WATAEK 4, 314, 060. 57 4,077, 145. 31
el R 26, 728. 56 10. 98
17 RIE S 3,122. 33 373. 64
L Ty VG e 71,172, 821. 44 67, 036, 247. 26
Horpe SR 420, 844. 00 150, 784. 00
e 70, 751, 977. 44 66, 885, 463. 26
e - -
TP L RRIE SR - -
HE BT - -
frE e - -
SEN IR 4 il 7 - -
EYSCUE F737 B K - -
SR S 862. 94 820. 57
IR ie ] - -
JNEUAT T 3 74, 060. 47 16, 212. 47
B AEFTAR B - -
Fopth % = - -
e Et 75, 591, 656. 31 71, 130, 810. 23

SRR RS as ke
2017412 A 31 H 2016 4£12 H 31 H

7 AR:
T K - -
2 5y 1 4 R 6 £ - -
T AE 4 Rl 67 5 - -
S H [ 0 4 ik % 7 3K - -
FEASHIE 2597 K - 10. 98
I A 82 ] 5 372, 039. 38 49, 508. 91
A EE N R 2,091. 31 1,713.52
N B 418. 27 342. 71
AT B R 25 7.96 -
NATAZ 5 B 5,721. 63 2,087. 11
NEAE A B - -

2021 W41 0T



FHFEARUE 75 BAR B0 (TMT) S50 52 5 BT BGR BOIE T BB GBI 42 2017 SR B 5 i 22

AR IS, - -
AR - -
18 S P 5 471 £t - -
oA A7 £33 151, 112. 85 250, 157. 71
it 531, 391. 40 303, 820. 94
B E N 2R

S 4 47, 659, 973. 71 52,128, 812. 09
A BeAiE 27, 400, 291. 20 18, 698, 177. 20
- &t k=nas 75, 060, 264. 91 70, 826, 989. 29
ST T A B T 75, 591, 656. 31 71, 130, 810. 23

VE: AR H 2017 4F 12 H 31 H, B IE TMTS0ETE B64% A JE 404 i 1. 575 o, 344
HAH 47, 642, 526. 34 fr; HPTEIE TMTS0ETF B3 C JE 4 Aie 8 1. 574 70, 43 s

17, 447. 37 1y o FHTHIRUE TMTS0ETE B3 BB &1 A 47, 659, 973. 71 43,

7.2 FiER
2t AR FERIRIE HL 75 BAL P (TMT) 50 28 5 BT IR B 5 5% R L S B i i 4
AR, 20174 1 H 1 HE 20174 12 H 31 H

Hhr: ARt
A5 - 4E RET EL HA A
W H 2017418 1HE 2016 41 H 1 HZE 2016 £
2017412 A 31 H 12831 H

—. WA 10, 817, 563. 65 -21, 305, 416. 66

LAE N 31, 758. 74 37, 438. 91

b fEEFEIRN 31, 758. 44 37, 438. 91

T FLS N 0. 30 -

BEPE CRFUE SRRSO - _

SENIRE LR IR - -

HoAF N - -

2B (AL “-7 3EHAD -696, 706. 07 -402, 959. 22

Horpe PR -96, 620. 02 -374, 229. 51

FE vl -601, 675. 61 -34, 776. 58

(e randi&nl -2. 08 -

B RIS B R U A - -

bikd -ty and & - -

frAE T Rk - -

i RIS 2 1,591. 64 6, 046. 87

3 MEES R (PR “- 11, 450, 601. 85 -20, 984, 335. 46
=2 -v7 1)

AT s (BUR L “-7 S D - -

&
N
b=
H
B
b=



FHFEARUE 75 BAR B0 (TMT) S50 52 5 BT BGR BOIE T BB GBI 42 2017 SR B 5 i 22

SHAMN (KL “-7 ST 31, 909. 13 44, 439. 11
BW: —. %H 423, 400. 73 417, 385. 47
1. PR H 23, 402. 09 29, 968. 25
2. fBE 4, 680. 48 5,993. 63
3. BRSSP 43. 20 -
4. X5 HH 25,093. 11 11, 400. 14
5. FIESCH - -
Fore Sz [ 4 b 5 = S - -
6. HAh 2% H 370, 181. 85 370, 023. 45
=, FERH (GHREBLL “- 10, 394, 162. 92 -21, 722, 802. 13
? S

W PTS R A - -
M9, &FE Gl “-” S 10, 394, 162. 92 -21, 722, 802. 13
F)

7.3 FTEENG (BE&HE) RFHR

S ER: FHEHIUE R 75 SALLE ) (TMT) 50 42 5 R IR H0IE S5 5%
201741 H 1 HE 20174512 A 31 A

A

WAL IR &

pr: NRMJT

T H

A

20171 A1 HE20174 12 A 31 H

STl

ARAECANA

FrAEN R AT

— BRI ER G (G
SAHED

52,128, 812. 09

18, 698, 177. 20

70, 826, 989. 29

“ AW E S A
IR EAR R AR
1)

10, 394, 162. 92

10, 394, 162. 92

= AR M B 5
A A i E AR BN A

GFE DL “-7 531D

-4, 468, 838. 38

-1, 692, 048. 92

-6, 160, 887. 30

b 15 WK

22,112, 125. 67

11, 884, 705. 29

33, 996, 830. 96

2. FEA A Ek

-26, 580, 964. 05

-13, 576, 754. 21

-40, 157, 718. 26

VU A 2 e B A
N3 BEAE 7 A R 2 1
HAZS) GRERDLL “-
T 5D

&
S
b=
H

p=i




TR BRAIE B 715

BEALE AV (TMT)50 28 5 B TR BOE R 3 R A S e 4 2017 SR T i 2

- WIRPrA # B a (F
EHED

47,659, 973. 71

27, 400, 291. 20

75, 060, 264. 91

i H

LR LEIE]

201641 H 1 HE 2016412 A 31 H

Sl

RoECANH

A& AT

- WRIITAERGGE (G
SATHED

49, 281, 000. 55

39, 739, 858. 71

89, 020, 859. 26

« AzE s R
I EHAR SR CRHTF
)

-21,722,802. 13

-21,722,802. 13

NS RS XX i T
A 2 AR B AL
GFEIRAD L “-7 S35

2,847,811. 54

681, 120. 62

3,528, 932. 16

Horr: 1 G HIEEK

31, 376, 163. 36

13, 758, 513. 99

45,134, 677. 35

2. FEA Al Kk

-28, 528, 351. 82

-13, 077, 393. 37

-41, 605, 745. 19

VY. A H A Ak
NG Be A = A 1 2 4
HARZ) (FE{E kAL “-
=2 V71D)

T MR ER G (G
EHAHED

52, 128, 812. 09

18, 698, 177. 20

70, 826, 989. 29

TR PRE T 55 R AL 70 o

Ak 7.1 B 7.4 WMERRBT AT AR

ol Rk 1] fa] )35
SEH AT RPN R IR AN
7.4 WRME
7.4.1 BE&ERBFM
FH T IR T3 BAR I MY (TMT) 50 28 5 BT R PR B0 F5 15 98 3 4 B ik

& (BUT K

“REE”) ZRMESEHRANHERESEHARATKE (hEANRICMEIER BT &%) .

CGHERIER TH 2

AT KRB EERE, S EIEF B R A

I (TMT) 50 28 55 R0 FF AR S 2 H 0 e B o 2 ) L
(LR AR e S ) ol

(20111605 5 3CHHENTIT 525 . AL G RARIT NI &, AR EY, BIRROLSGE

FEL %N 605, 659, 802. 56 1/,

224 T 41 W

LIRSS E S IR AR RAE, Jf R 1795 eI




PR RUE 75 BAR G ML (TMT)50 A8 5 B i s Ta BOIE 25 1% 01 B G e A 4 2017 SEAF R 5 M 2

W (36) 7 (11) 55 0049 S 3 %ML . CGGRTHRIE B T5 BALEE L (TMT) 50 58 5 B FF G E 30k
A ESPEESIEESER) (CUFFR “HEEERF” )T 2011 46 H 27 HIERAEM. AFE4E
MRS NN ESEEARAR, ESFE NP ERAT R A R AR (CLRNFER A E
AT ).

WA (6 T3 R IR H T3 BB L=k (TMT) 50 58 5 2R FF e 4 HOIE 35 15 8 ik 4 e e S 4 1
W0 C EBBIHEHEELE S AL A ) , AIEEH 2017 42 H 23 HEME C K40
B, BN AS R4 B8 7= ch A B IR S SR BRS040, RON A BIES Al ARSI S
FERTHRAS RS RIS, RO C RIES M. FA IS M FER % C KMaE, &
F BN A B AEEE RS A R E I T A% 2 HAEA RAZ B

R R NRISRENESR RS B AR AERERS PARBHA SN (FHRKIE
HL A ARl (TMT) 50 38 5 BT B R HOUE 55 #5 8 ik 4 e 56 4 ST (R4 2500 I 1) 107 0%
W, ARG FEALYET HAR ETF. bR 0P8 HURAR IR 1% AR i, Hrh 4898 F AR ETF 1 A3
AT HEL V= E A 90%, L4l B H 7E— 42 LU I BUR 595 A B3 LA T 2 4 557
TRAE IR 5%. ASEATHI SIS H bR, ARSI D BT R R RS (AR EAR T
MR T3 R RINEAR T3 IR SE) « 5% BGIE. B8 Mg TH K b IR 2 fo i3 e B i L
M fib TR, %R B BB LA o TR B P 1B D%, ANJE < 1RV 4% U RCRE VR F IR
HIE TMT50 FEHUS i 28 X 95%+ R MV ARAT 5 HAAA KR 22 (B JS) X 5%.
7.4.2 SRR G A

A 4 ) W 55 410 2 4 R O IBGRIS A 1) A b £ v DU B A DGR s (LA R TR < Ak 2 HE )
) B v [EIE 2 R AR 106 T G AT ML S S5 4R VR (K S RE o, IR 7E B S TR FANE B4 R
TS T o EE AR B Sl b2 R A A T R AT S 55 A
7.4.3 MAEANSTHEN K HARE S E 1 B

AR 4 W 55 AR R G ) R Ll 2 o DU v A B 2 R A 146 T B A7 Ml S 5 B AR I 56
e R, BT, SERH R T ARG 2017 4F 12 F 31 HEMS-RL L& 2017 4F (R4 8 ik
AN EAR B 1
7.4.4 AREFAXANSTBOR. STHbTHS B0 —HEER & H— B3 A

A EWAFCR A STBOR . G115 2016 4EREHR A — 30
7.4.5 SUHBERASTHbTHEE AR EHE ER
7.4.5.1 2TFBUERZE ¥

¥ N Sy SR LT SN 6

25 W 41T



PR RUE 75 BAR G ML (TMT)50 A8 5 B i s Ta BOIE 25 1% 01 B G e A 4 2017 SEAF R 5 M 2

7.4.5.2 =iHETHRRE R

AR SAE I SR A o, AR (b EES B 2 5 2 6 THE R4
SMEEN SR SEN) GERS A (2017113 5) Ak EHER I S S R ATH) GIES
Pt G B U A IR A AR 5] GRAT) ) (PRI (201716 5) MIOGHLE, AREH
2017 4R 12 H 5 2, XPrREA i 2 BRI SE I A VEREAT RS, BT 7% 8 7 A
HFEUES 38 5 i _E 322 55 9 ) — IR 2 1A 2 Se A DA B 220 52 R e 580 4% R A5 400 2 Pyt sl e 3
U . 3 2017 4F 12 A 5 H, MRl vh 80 3 G 58 i E R s AN 0. 25%.

7.4.5.3 Z45 R IERT LA

AREE AR I TE /e U M A B R 2 i 2R I .
7.4.6 BLTH

RIS KB R AL [2004]78 53¢ (R TUEFR BE I S RUEOR @A) W
Fi[2005]103 53¢ CRT BB Bl CEA SSBBCR @ @ R  WBL[2008]1 5 (ML
v ERBSS B RR TS BCE TR ECE AR « 2008 42 9 A 18 H (Lifg. WRIINESF
A8 5 BT R TR IE 25728 5 ERAEBAE WS 7 SRR 8 TAEfE AT - W Bi[2012]85 5 (& T STt 77
O8] JI AR 2 A A NPT S B BURAT < R B I8 A ) WG (2014148 5 (50T S 4 [ Hh /)y
AV B B 1k R GEEE R w) B S LL A ZE A N BT AR BB AT O i) 3 0D+ A
[2015]101 5 (ST bii o m) BRI Z 040 N T A3 BEBURAT 56 i) @@ Ay« AL
(2016136 %5 (R TAmHEITENL B AR (E R A IE A WHEL[2016]140 5 (ST Bt
G I R BB A B IR S SR AR BOR @ A WBL[2017]56 5 (OG- BHE i E B K
AR RIE AN WAL (2017190 5 (ST RN I R B3 7 1t TR ALK 41 S 08 (B B BUR A am ) B
MAH KRB VERAM LS5 A, EEBIRA R T

D R E (B AGETR R B G, TGRSR 58 2k &) B B N is F 2R L3l iR
i AR E LB ER: 2018 4F 1 1 Hie, AJFSEEIEIFR R IEGIEE R bR AL 1 oAl
BER BT, DA BENOVEB BN, EE W 5 i 875, 28 3%AI RN R 0N
AR
2)  SHEHRHEESMEH TR IAFHBON, GRS GEmZEMON, R
- ARON, TR IR RN BRSO, AN AL B S B
3)  NFEGHUFHIBEERE . AN, B BT A RS IR R 2 B E AR
W1 BB IR RGN IWATTFRATMEAL T IR0 BT A m IS, FRBRRAE 1A H B

WE TN P, KBRS0 NSRS FROARE 1 MAUER 1 FE
226 71 F41 T

=

;

gl



TR BRAIE B 715

BEALE AV (TMT)50 28 5 B TR BOE R 3 R A S e 4 2017 SR T i 2

L) ), A% 50% T NS NBE PTG A0 R BOYIRR
Fio LIRFTIFS—IEH 209 HEAS N T8

LRy, KR

SAW )RS TR (X LN

4) Xt e AR I GE AL BURAT 63 A Al AE 17 3 4 SO Rl NI AR ARS

20% [N NFTABL, B ANGIEN AL P

5) ST FREESME AT, Wik 0. L0%IBLRERANIE S (B EE) 28 5 ENAeRt, W 52ikJs

ANFGAGNENIERL .
7.4.7 RBEFTRR

KERTT 2R H5AREEM LR
HE RS EHARAH HEEHAN
o E R AT EEFLEN
AR RITIRAD A B AR (BLF R “HHREEIT” ) HEE NI AR
FARUEF A A IR A 7 (CLUFFFR “HEuESR" ) HEE NI
AR E F g AR A A HEEEANNETTAH
HEErEH (F) ARAH HEEHANNETETAH

TRAE HL 715 BRIk (TMT) 50 A2 5 R s oiE 5 35 %

He 4 (DL fiFR 71 IE TMT50EFT “)

ATk G AL A N B Y LA

B

VE: AR 0 A A AE 1 O 2R B A B KR 55 50 R K SR R R AR A

7.4.8 ARG R K& _EAE AT L RARIFIRBE A AL &

7.4.8.1 BT REBEF R 5 BT S
7.4.8.1.1 REX S,

ARIEG AR
7.4.8.1.2 BB 5

JAA K bR T FLI IR eI I S5 A8 5 e AT K SR A 5 o

ANFE G AR I PN e b P AT S ) S S A BT 5 B B e AT I IR AL B

7.4.8.1.3 RFHEIMAL S

AN T AR I N S SR AT L SITR) TeiE i SRR T A8 B BT HEAT I TR R A AE 5

7.4.8.1.4 EEX5

ANFE G AR I PN e b P AT B S ) S S BT 5 B B e AT I A 5L

7.4.8.1.5 BUER 5
VN Sy N e
7.4.8.1.6 PLTATRECT IS

HAA B b5 BT EE S B) JE T8 I SR U5 52 B BT AT I BLIEAE 57 o

AT S AR T ST P % b R T LI A] S S SEAS SRR T A 42 o

227 W41




PR RUE 75 BAR G ML (TMT)50 A8 5 B i s Ta BOIE 25 1% 01 B G e A 4 2017 SEAF R 5 M 2

7.4.8.2 KRBT R
7.4.82.1 EEEHR
Bhi: ARt
N - 4E T B ]
T H 2017 4F 1 A 1 HZE 2017 4¢ 2016 4F 1 A 1 HZ 2016 4E 12 H
12 A 31 H 31 H
A R 4 B S A 23, 402. 09 29, 968. 25
f 7 2
Hrb A ENLT 150, 306. 81 162, 148. 54
Y

VE: ORI PN TH R 2 6 A PR A =) (0 5 A8 B AR T — H 2R & B0 i R 2R
77 E AR ETF A3 BB L 58 7 15HE R BRI AR #R 2 G Ou A, TR 0) X 0. 50%I4F 37 K112, 1%
HRWFEAAIK, #H346 HitHEAK8:

HEEGE AR = (BT — H3 G0 E - 27 AR ETF Gy 8o B 51 7 148D
X 0. 50%+ HERE

7.4.8.2.2 EE&EFEEH

B NRMIG
ENE A R T B A )
0 H 2017 461 H 1 HE 2017 4¢ 2016 4£ 1 H 1 HE 2016 4£ 12 A
12 431 H 31 H
R A I i 4 B A 4, 680. 48 5,993. 63
[PFEE 2

Vi SOREEEFUE AT EARAT 1R G0 S A% — H 2L & B0 i N BR AL & W™ v B b5 BTF 48
JIORS L 58 7 1 AR A2 43 G R G IIE 0) X 0. 10% M 4F g 2142, 12 H Bt =& H TR,
A B HAAN:

HEGFEE = (AT B2 E 5 E- 2 W7 B AR ETF 43856 B 58 1 §+4E) X 0. 10%
+ HERH
7.4.8.2.3 HEMRS

A ARt
A H
o 2017 4E 1 H 1 HE 20174 12 H 31 H
ﬁgiiiiim 0 T o T 0 2
AR FA R IR e
TMT50ETF B4 A TMT50ETF Bk#% C
AR ESEHARAH - 42.07 42.07
it - 42.07 42. 07

B
32
p=i|
S
N
-




PR RUE 75 BAR G ML (TMT)50 A8 5 B i s Ta BOIE 25 1% 01 B G e A 4 2017 SEAF R 5 M 2

R AERE AT L A A
201641 H 1 HE 2016 %12 A 31 H
A E RS PR 3 R AR 1 3 e N ST A A S R A 7
R VR FARSIRITE -
TMTS0ETF Hdz A TMT50ETF BX$2 C a
&t - - -

e AFEE A RESMFAREUNERS S, C BESMFIMERS TEREN 0.40%, &
HZEiFERAHE, %A 4. 8BRS R R EARM T

FHTSAAE TMTS0ETF Bz C 848 IR 5% =01 — H 8 B IRIE TMT50ETE BEHE C 34 %= i E
X 0. 40% -+ 244F K.
7.4.8.3 S5RBEFHMTRAT R RN T RIS (& B3 5

AT G AR HA K b F B AT EL A () TG 5 S B 5 AT R AT IR FL T 37 1 55 (5 TRl W) 22 5
7.4.8.4 ZREFTBRBEARES BN
7.4.8.4.1 MEHANESEENCHBEARERELEESKIEN

AR A BA P Ko b4 ] B A) R 4 TN T 38 FH A T e 4 i AL S (R S L
7.4.8.4.2 MEWRBRESEEANZSMEAL BT REAE S FER

AR HR B AR R B A 4 BN 22 A A S B 5 TE 3% B AR & 0L
7.4.8.5 HREHRENBRITERKTRLH=ERF BB

Bfr. NRMt

AHA A AT B3]

SHE Ty 20171 H1IHE2174 12 A 2016 4E 1 H 1 H&E 2016 4 12 H 31 H
ZFR 31 H

AR %0 IR BN HAFR s %0 IR BN
o EERAT 4, 314, 060. 57 31, 667. 39 4,077, 145. 31 37, 269. 59

H: AREESWRTEREESIEE NP EIATRE, R ENER Z R
7.4.8.6 XESTERMHNSSRETT A IESF BT

ARFEE AR A B B4R T IR G R AR A 2 5 SCIT AR TE I (1S L o
7.4.8.7 FAIRERAE 5 FHIH A

AT AR HAN F b4 ] b R TG AR OGRS 5 o

&
3
b=
H
B
b=




TR BRAIE B 715

BEALE AV (TMT)50 28 5 B TR BOE R 3 R A S e 4 2017 SR T i 2

7.4.9 R ( 2017 %€ 12 A 31 B ) 2E SRR EZIRIES
7.4.9.1 FANWHTR /3 RIES T T HRFAE KRS 2 RIES

ARFE G AR AR TE AN Hr A /38 R 257 10 A B 52 FRIESS
7.4.9.2 HIRFFE 8 HE SR IE Z R R
SRS NRMT
L AR =1
B s o 2 | e = hg o | PR AR PARME | &
i I EE A FR | 15 H B [Ei SR H %ﬁi o | rk - .
o | 20174 [ ER
002739 | JTIEHLF 7H4H |5 52. 04 - - 2,000[104, 080. 00/104, 080. 00| |
o 2017 4 | EH K 2018 4F
300104 | ‘K 4 A 17 0| #=5 3.91 LA 24 [ 13. 80|14, 900[187, 010. 24| 58, 259. 00| -
2017 4F o
000547 | Wi RA&KRE| 10 H 15 10. 83 - -l 900| 9,816.00 9,747.00 -
Al
30 H
7.4.9.3 BIRAMZRIERIEAL 5 FAEAHE 25
7.4.9.3.1 4RATEI i35 MR 5 1E B W
ARFE G AR A AR T RARAT (8] 34 595 1E R IA A8 5 T HK R 1 51 5
7.4.9.3.2 X5 i HIFIER G
ARG AR AR TR AL Z) B i 3% 153 25 1E (R 52 5 T HK A 1 52 25
7.4.10 BB TFEMBMSTSTHIREFTEN AR HMAEI
(1) ARUHE
(a) ANCAA SR E v i 4l T
ANCLZS FRAE 5 1) G % 7 R A7 £ 2 4 S USGER TR H At @ o £t HIK THME S A 7t

PrEAHZEIR D

(b) PAZA S E vF 2 0 e fith T
(1) FEX e TR R E
TRENRME=ARRIR T A SeME TR e TET 12 A 31 HKE A HE.

Az ARG
- AWIA (2017 £ 12 H 31 H)
R R HZREW &t
52 Sk SR
SRR g5 248, 758. 00 113, 827. 00 58, 259. 00 420, 844. 00
30 70 441 W




PR RUE 75 BAR G ML (TMT)50 A8 5 B i s Ta BOIE 25 1% 01 B G e A 4 2017 SEAF R 5 M 2

figr % - - - -

S R ran 70, 751, 977. 44 70, 751, 977. 44

&t 71, 000, 735. 44 113, 827. 00 58, 259. 00 71,172, 821. 44
B NRMIG

- FAEEERQ016 4 12 A 31 A)
BRI BRI FEEREI it

3 5 G R

hEEe 140, 044. 00 10, 740. 00 - 150, 784. 00

Xy ey - - - -

Tt g7 BB 66, 885, 463. 26 - - 66, 885, 463. 26

&t 67, 025, 507. 26 10, 740. 00 - 67, 036, 247. 26

(1) 2> FeHHE T = Uk IR B E K A2 5)

X TUESRAE 5 e LT AR A 0%, A R KU, 52 5 ANTE BR (B Bk kA5 I A 52
GAEER) BUR TARRIFRATEG O, AR T H EZ 5 ERH . 225 A
R SITA] e BB ST AR At (1 4 8 o >R FH AN T R i A\ ABX T4 SRUHE B ARRE 1 A S
SRR FOOMELR & 5 — R IR B = R K

(2) BrAFrMESL, AT TR H A G0 7 2 0 H At B R T

&
=
b=
H
B
b=




FHFEARUE 75 BAR B0 (TMT) S50 52 5 BT BGR BOIE T BB GBI 42 2017 SR B 5 i 22

§8 WMHAHAAWME

8.1 FIREEHTHAENL

eREAL: ARt

g

i H

A

SE oy aualil]
Eefl (%)

Bt 5 5%

420, 844. 00

0. 56

Hpe JRE

420, 844. 00

0. 56

HEWH

70, 751

, 977. 44

93. 60

I 5 WA 2 45 %

Hrp. figp

B SCRFIES

BRI R

SERRATA S AR BT

KNIREE b

Horp: KW RSN IR E &

=1
¥}

5}

g

BRAT A7 RN S M e i

4, 340, 789. 13

Hofth 4510 557

78, 045. 74

it

75, 591

, 656. 31

8.2 HiRBATU AR ERFHE
8.2.1 MEMRZIT W HRMBABEREHE

EEEA: ANRMoT

(]

KRME

G R R E ] (%

il gl

170, 548.

3, . RO PR
Rl

Sl

R FE &

g liibes e o e 4

T o [T |w

e F Ol

=B RS BRI S
A

122, 520. 00

SRk

Gl

AL GE AR 55 i 55l

12, 064. 00

&

b=
H

=



FHFEARUE 75 BAR B0 (TMT) S50 52 5 BT BGR BOIE T BB GBI 42 2017 SR B 5 i 22

BHART FEAEA MR 55k

IKA L IRSEAN > LB B

JE RS ABF A A AR S5

e

DA RS T A

S AR E AR R

115, 712. 00

| |o |TT O (==

27
g

it

420, 844. 00

8.2.2 MEMRIEIT WL REEBER R R ERHAS

AT AR IR R A W BB B B EE

8.3 FARIEA RMME b & 7 E EL I K/ HEF BT 148 B R B 4

EREAL: ARMoT

B | IR | ek | HE O AR SRS g
Hefsl (%)
1 002739 JIIEHE 2, 000 104, 080. 00 0.14
2 300104 IRALIMA 14, 900 58, 259. 00 0.08
3 000725  HARTTA 3,900 22, 581. 00 0. 03
4 000063 PLIE I 600 21, 816. 00 0.03
5 002415  HERHEEAL 500 19, 500. 00 0.03
6 002230  FERIRK 200 11, 828. 00 0. 02
7 300059 ARTME 800 10, 360. 00 0.01
8 002456 RKHE 500 10, 295. 00 0.01
9 002008  KIEHEOE 200 9, 880. 00 0.01
10 002027|  rARAEEE 700 9, 856. 00 0.01
T BB AT MEAR S AR I A TR (M TG I S B A, I S T 6T e i 4 A PR A W

U http://www. emfchina. com b I EHR & 1E 3,

8.4 HMEHARERFHAGHERZES)

8.4.1 Rt TANGHUE I IIFIEG T ™= $E 2%BHT 20 4 KIBSR A4

SEEs: ARMoT

oy WL 4 3 P
e | mERE | mEan KIS S EE@%%;T%
1 000725 HARTTA 338, 880. 00 0. 48
2 000063 HH M 3E T 309, 963. 00 0. 44
3 002415 ¥ R IR 294, 808. 00 0. 42
4 002230 BERIRK 197, 796. 00 0.28
5 002008 KIGBOE 182, 462. 00 0. 26

033 70 441




FHFEARUE 75 BAR B0 (TMT) S50 52 5 BT BGR BOIE T BB GBI 42 2017 SR B 5 i 22

6 002456 RRAERHL 173, 674. 00 0. 25
7 002236 KAy 171, 421. 00 0. 24
8 002241 ORIy 161, 560. 96 0.23
9 300059 RITM & 149, 220. 00 0.21
10 002475 DAY 128, 110. 00 0.18
11 000839 {5 % 123, 706. 00 0.17
12 002027 RN 119, 282. 00 0.17
13 000413 ARIBJGH 113, 664. 00 0.16
14 300408 =N 102, 256. 00 0.14
15 002405 U 4 & 98, 923. 00 0. 14
16 000050 KR A 89, 608. 00 0.13
17 000793 S g 73, 717. 00 0.10
18 000977 IREE R 68, 798. 00 0. 10
19 002465 YRS 68, 427. 00 0.10
20 002065 R 66, 754. 00 0. 09

e 1 RANEERE S 0l EXESINSEN BT, ROl DU BB RAT BRI
AFERBE BT HE ETF B S0 803 B3 416 rh IS 8
CRUPRAET SRR &W (AN UK E) 1, AHEHRA S B

2\

A

8.4.2 Rt EHUE M HIIEE ™ HE 2%BET 20 & KRR
EREAL: ANRMoT

s . o o A 4 B i
e | BREAY JBe SR 44 R AR H S BB (%)
1 000725 HARTTA 746, 327. 00 1.05
2 002415 ¥ R AT 732, 057. 25 1.03
3 000063 O TH 635, 996. 00 0. 90
4 002230 BERIRK 477, 959. 00 0. 67
5 002236 KAy 399, 226. 50 0. 56
6 300059 KT & 394, 643. 20 0. 56
7 002241 WOR By 391, 889. 00 0. 55
8 002456 BRAERHEL 386, 047. 00 0. 55
9 002008 KIGHOE 363, 781. 00 0.51
10 000413 RIBSGH 319, 130. 00 0. 45
11 002475 SLKE 302, 068. 45 0.43
12 000839 Hh {5 22 282, 628. 00 0. 40
13 300408 =N 254, 881. 00 0. 36
34 70 441 W




PR RUE 75 BAR G ML (TMT)50 A8 5 B i s Ta BOIE 25 1% 01 B G e A 4 2017 SEAF R 5 M 2

14 002027 AN LS 249, 143. 00 0.35
15 000793 eI 208, 147. 00 0. 29
16 002405 Va4 Kl 203, 287. 00 0. 29
17 002065 R 195, 444. 00 0.28
18 002465 HEY SR 190, 733. 00 0.27
19 300017 W1 R 184, 514. 28 0. 26
20 000050 R A 181, 929. 00 0. 26

VE: 1. SR EEEE RO LRSS . EAWIl . RAT AR B AT S R B
AL DRI AN 6 B RR K ETF 07 30 B Bk S 4L 5 P BRI

2« “RISEM A L RS E A R LA ER) 1A, A BRI S %
Mo

8.4.3 EABERIEA S8 K HRERBA B8

Bfr: NRMt
SENIEEERRA (A2 BA 3, 876, 683. 96
SEHREERON (RAS) VA 10, 380, 544. 35

VL SNBSS LR B B GRE W R ATRCE A 2R,
S T BR RS P, BN AT AR RAT AU MR, A
PR 4355 < VA2 [ TR 05 05 05 0k < 20 5o S5 8
2v CEANBEERA GRZD BH . CRHBREON (RED) BH KRR S
R AN TR LA R LB, SRR AR G 5 S
8.5 HIREMIP MM RN RSP RTAE
A I AAR S R KI5
8.6 IR A RME G2 & B 1$E LI/ MEF AT A2 SR B B 04
A I AAR S R KI5
8.7 IR A RYE 5B ST 1E LI/ MR I AT T4 B8 SCRAE SR B B B 40
A I G AR SRR AT 27 SRS
8.8 MEWIKRLARNE S E ST FE LA/ DRI R4 St SRR Y
KGR KRR IR
8.9 WIRIEEA RYE b2 & B 1E LI/ M EF I AT LA BUE R BT 9148
B AR AR RS U

&
b=
H
B
b=




PR RUE 75 BAR G ML (TMT)50 A8 5 B i s Ta BOIE 25 1% 01 B G e A 4 2017 SEAF R 5 M 2

8.10 WIRIEA RMME b HE T #E IR/ M HEF T+ 2 S8 A
EREAL: AR MIT

e GRS EF
o FH 2R HeRA | BIEFR B A N RME 1E b
- %)
ORI | i
SARRIE -~ ”
| HIETR i 2 7 &N EHEAMW | 70,751, 977. 44 94. 26
TMT50ETF T e

8.11 REPFREFESHR A KRB HZ 5B U
8.11.1 MEHFRAZESHEN B H M2 A
RIEAREEEGFANE, AESASHRBYILS .
8.11.2 FESHHKIH R KTHEBUR
RIEAREEEGFANE, AESEASHERBHILS .
8.12 MEHRAESHF N E B 5 IFH
8.12.1 A EFUHBBEBOR
WRIEAREEEGFANE, AESEASHEGHELS.
8.12.2 MEFIARAFE ST T K E MBI R CHIR A
WRIEAREEEGFANE, AESEASHEGHELS.
8.12.3 A EFUH BB F LY
WRIEAREEEGFANE, AESEASHEGHELS.
8.13 WHEAGHREME

8.13.1

5 N AR AT T SRR 2 B GIEZRARAS 002027) « SRARI GIEZRARAS
300104) . HXIEH GEF#UED 000063) AMHABIES: B RAT AR A BN E I IZZ [ E, A
FAER S ) 0T —E B ATF 85T LTSI .

I Al GIEFR4RAS 002027)

ZUEFRRAT AT 2017 4 6 3 8 HRAMAGEHR, KA K5 EE A F ERHEM . RKEBEATIR
BE, MR ENE 2 Oy LA A LR

ZUEFRRAT AT 2017 4 6 30 HRATAEHR, AR RIS P58 2 /) ERFMF, b EIER
o5 BN AL LU R

&
=N
b=
H
B
b=



FHFEARUE 75 BAR B0 (TMT) S50 52 5 BT BGR BOIE T BB GBI 42 2017 SR B 5 i 22

2. SRHLM GIEZARES 300104)

ZUEFRRAT AT 2017 4F 4 H 24 HRAGAER, BAR KA HEEA R E RS, ERFIRE
AT H R, B rp I 2 7 s A LR Ak AR

3v HIRGEI GIEFRES 000063)

ZUEFRRAT AT 2017 4 3 8 HRAMAEH, FEMAE, BHANMALL LTI,

St IR UES (K45 B R P (B . AR SR 0 B IRAIE S5 1 B 08 R SRR 17 445 & A QTR A
2 ] 1 BE R 5K

8.13.2

ANIE 4 e F bR R AT A4 ISR A B e 5 RUMUE I A B R o, AN B A
il BEAALRE _EZR BRI AU NN

8.13.3 HAKH A &I 7= 4 R

B NRMIt
e R LA
1| fFHRIES 3,122. 33
2| MUCEHEF K -
30| MR -
4 | RIYSRE 862. 94
5| MYER IR 74, 060. 47
6 | HABRIWGK -
7| FERETRH -
8 | HAth -
9 | &it 78, 045. 74

8.13.4 HIRFFA ML TR B rT 55 5 B 4
AT G AR A AR AR R A AL T A 1) v e e 52 5
8.13.5 WIRAT1+ 4 B E P AAERE PR IE I U A
SRR NRMt

VB2 PR R4 A SR PEY K o o
s o | g py PR TIRAIIIAT SRESRREL e
LRI Bl %)
002739 | JIikHEE 104, 080. 00 0.14 HRKH
2 300104 | SR 58, 259. 00 0. 08 HRFHI

&
w
~
b=
H
B
b=




TR BRAIE B 715

BEALE AV (TMT)50 28 5 B TR BOE R 3 R A S e 4 2017 SR T i 2

§9 EEMPFEANER

9.1 HIRESHHFE A BEFEANGH

UYL Ay
\ B AN&5H
BAN | PSEE s s N

B2 ) P | RSN e [ e

o | . S =

w | wm | OB )

FATSIAIE TMTH0ETF i 9,439 | 5,047.41 - | 47,642,526.34 | 100.00%
A

FETFIRIE TMT50ETF B4 91 1,938.60 - - 17, 447.37 | 100. 00%
C

&t 9,448 | 5, 044. 45 - ~ | 47,659,973.71 | 100. 00%

D RIEGE N BT E /D NG A OH LSBT 5r, e dste, WK

o3 BER 2% B 200 B4

MHUSED .

GG R BER AN R 0 R S B

9.2 ARESEEAKNMWAN RIFEELESHIFLR

THEC (IR &

FEMALSE | HES LM
T5i iy
A thaRA] S e
R IRIE TMTH0ETE BEdE A 337. 84 0.0007%
HEEENITA ML T AR RAIE TMT50ETFE B3 C 52. 97 0. 3036%
FAEARE e 390. 81 0. 0008%
e S EH AN BAFEA RS SRS B mEL ST, SR ES%IES, Elr
SRR H O A, A1, e o BERH T B At S B A B CRRR R4
W RED .

9.3 JIREEEHAKMILA FFHEATTHAESHH LB XK FR

2 & /\"’ﬁ\“"q‘ﬁ R ETX |
Iﬁﬁ 'ﬁj\gﬁé&%u ﬁﬁ%i{ﬂ Al ﬁ;&;mﬁ%[:lm (73
ANFEHBEFAG ., 3 | FHREIE TMT50ETE B4 A 0~10
SREARFFEERI 5T N | R IRIE TMT50ETF BXCE: C 0
FAARI AR S &t 010
A o S LA AT FH R RIE TMTS0ETE B4z A 0
S e e T
A =N/ 3
et 4 AR TMT50ETE Bd% C 0
Hit 0
38 T 441 W




FHFEARUE 75 BAR B0 (TMT) S50 52 5 BT BGR BOIE T BB GBI 42 2017 SR B 5 i 22

§10 JFEE &M

Hfr:
B R RIE TR RIE
TMT50ETF 164 A TMT50ETF B4 C

HEGFEAERH (201146 H 27 H) #4 605, 659, 802. 56 -
G IsE
AR R B A S 4 A i i 52, 128, 812. 09 -
AR A 4 A ) 3 A 22, 026, 830. 18 85, 295. 49
P - A 1A 25 4 e B [ 73 3 26,513, 115. 93 67, 848. 12
AR R SR RS E (G Ak L7~ - -
i-vp
AR S I A L 4 4 B A 47, 642, 526. 34 17, 447. 37

VE: RIS LR BN A R B B A e H A B

&
W
O
b=
H
B
b=




PR RUE 75 BAR G ML (TMT)50 A8 5 B i s Ta BOIE 25 1% 01 B G e A 4 2017 SEAF R 5 M 2

§ 11 EXFEHER

111 Z&HBRAEAKRSRK
AR WA AAT RS R TFH A2,

11.2 Z&EEAN. ZEHEANENESHERIIRNERAEERS)

I, EeERNBHESTH T 2ReE RN TR R R EA A I F 2 EFEIS. 2017 F
9715 H, e E A RA RS RS 2017 S5 “IRSWCHEBGEY , E25R0RE
AAREA RS LR R T

2+ 2017 fE 8 H, BRDUISSEARET EETBRA AR A A TR K. PUTESR. EHIMIKK
JEZ i W & AE S . EIR NFARF CHMRIE R R A%,

11.3 B RESEEAN, ZeW™. ZE&FEEWFHITAL
AW MRS EBN . W7 e E LS HIFAFI.

114 RSB BRMEHIEE
AR I SRR L

11.5 AEEHATH IS THIES g o

| RS IAR SIS AL, B AT AR ST RS R EEE S YO TRA |
i%@%&ﬁﬁ%%?i,$ﬁ%ﬁ&iﬁ%@%¢ﬁ%ﬁ%$%%<%%%EQM)%ﬁ%%

AR 50, 000. 00 JC.

11.6 HEEA., THEAEHRRAEEAN R ZEESLTFHER

ARG, RSEHENRAZAE ST ESAE T, TRRIEIER T RSB AR =R
RN FBEANRFRE SR S O iR U BN B3 32 3 R 1) ARG 28 s A 1 10 -
KA

&
&
=
b
B
=



FHFEARUE 75 BAR B0 (TMT) S50 52 5 BT BGR BOIE T BB GBI 42 2017 SR B 5 i 22

11.7 ESHAUESRA RS BITHA RIE

11.7.1 EESHAUESRA B G B ud T RERE MRS ATHER
GRAL: NRMG
& EEAT 5 N SCATZ SR T B 4

X L5 H It R=p i -

5 44 B 214 145 A £ D

RRERC| | mecewl | mockuii| e | Looone ) &

i BE L

HEIES 1 14, 257, 228. 31 100. 00% 13, 279. 15 100. 00% -
F 2R 2 - ~ - - .
[EHIE 7 1 - - - - -
RS 2 - = - - N

T e MeREFREREEFTERE SN, FRSEE VR RIS R

B, BEA & DA ERS TR EF 7, MNE KRS I3 H ST S &8 4 6 B
FEERM RS S a0, ZE S FUE 4205 5 HE N 5t.
11.7.2 BEMFHESR A TR 5 BT AR B E B

SHiaf. NRTt
BRI 5 575 RIS ) BLIEAE 5 HEZ G
=t
%‘ Wﬂ: \/E: %
P [Ery— Aiﬂ Eiﬁﬂ Eij
AT 40 &ﬁ%ﬁ%ﬁ%&ﬁﬂ‘%% AT & Hﬁﬁﬂﬁﬁéﬁ‘*ﬁﬁ
Hf.'fﬁlj }&)Lu_» EE)LJIL\%)\ EE)LJIL\%)\
L f B3] f B3]
i
A EIESR| 1, 798. 22 100. 00% - — - — — —
B R - - - - - - - -
[ HIF 25 - - - - - - - -
T E S . . . . . . . .
HREESEHARAT
2018 4= 3 H 30 H
41 7 41




