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1 HARIE S 30,853.69 - 30,853.69)
A oy A R gt e 31,694,182.00 31,247,885.42 62,942,067.42)
NN = - 1,478,116.58 1,478,116.58
IV &l)s) - 765,196.78  765,196.78
AL FR O - 998.50 998.50)
HrE Rt 32,631,016.55 33,492,197.28 66,123,213.83
ik
SE HH [ ) 4 ik %
e, i 2,600,000.00) 2,600,000.00)
= mK
AT L [B] 3K - 1,493,933.701 1,493,933.70
AT HE N F - 81,442.92) 81,442.92)
NATFEE B - 13,573.85 13,573.85
NATAE 5 3 - 109,885.24  109,885.24
AT RS - -954.79 -954.79
HoAth 471 £33 - 461,169.9¢  461,169.96
4,759,050.8
Uikrysea 2,600,000.00 2,159,050.88
8
| R U B 30,031,016.55 31,333,146.40| 61,364,162.95
AR
2016 4F 12 A 31 1 LI 1-5 4 5ERLE AR &t
H
wre
BATIEK 801,741.04 41 801,741.04
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i R N 692,125.74 - 4 692,125.74
1 HARIE S 104,614.35 - 4 104,614.35
A oy A R gt e 6,505,759.50) - 47,256,869.70| 53,762,629.20
MR S5 S 2K - - 1,548,272.01 1,548,272.01
MRS - - 191,876.78  191,876.78
IR A - - 99.85 99.85
FrE AT 8,104,240.63 - 48,997,118.34 57,101,358.97,
ik

MNATHIEF I H K - - 1,270,298.51 1,270,298.51
AT L [B] 3K - - 132,331.74 132,331.74
AT FE SR - - 68,187.27 68,187.27
MATFEE 2 - - 11,364.54 11,364.54
NATAE 5 3 - - 150,248.29 150,248.29
HoAth 471 £33 - - 260,046.25 260,046.25
UikTysea - - 1,892,476.60 1,892,476.60

| R B 8,104,240.63 - 47,104,641.74 55,208,882.37

7.4.13.4.1.2 F|Z= XS B RBUBRE 7 4T

i HH T EAL, THME ETF 25 A
* HALT R, 1HFIE R 25 AN A
X B A iR H FE 4% PE 1 E )
e (. AR
HH 9% XU 25 1 AR )
AT AHAAR TR
2017 # 12 A 31 H 2016 412 A 31 H
A Z L F+ 25.00 bp kb2 75,077.54 W2y 20,260.60
T FIZ T4 25.00 bp ¥y 75,077.54 W2 20,260.60

E: AREEH NIZH XRISK SUITE K] R0 AL L R A G FHRITAR . @HE&A
Gy RGP DL R 2R XU AU A

7.4.13.4.2 SN XU
AIEE TR W KA R My, R T SR AN R .

7.4.13.4.3 FHAHHE XU

FEHABA AR KA BT, AHE G AT TN F 20T T A A KL I RE . 7T A% KUK R 56 4
TR 4 i L £ 2 0 0L B A S IR 48 U e DR Ak 117 3 R 3R A AN LAAM R T i 1 3 AR s i R A=
PEBNHIANRE o AT 4 BRE R TR 28 5 i LTl sl RAT 18] (R L 7 458 5 IS RISt 2%, BT I8 W )
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Kz ks KU T A ) <t TR A SUUHMEE . ARGl BB A A M0 UL AR T 0 i
R, IF HACHE S8 PN BE H AL G T F A RS 0 M St 32 o

7.4.13.4.3.1 HARAHE R D

SRERAL: AR TT

VNN EER
20174 12 A 31 H 2016 412 A 31 H
b4 b3 4
TiH
Rt A
N RE N RME
18 E A5 18 L 431
(%) (%)
T g MR — R SR 31,247,885.42 50.92 47,256,869.70 85.60
O R R e o 5 Y - - - -
T oMM s — figr % 31,694,182.00 51.65 6,505,759.50 11.78
T A — A R - - . a
R AE A Rl = — BUEF Bt - - - -
&t 62,942,067.42 102.57 53,762,629.20 97.38

7.4.13.4.3.2 AR XU B BURE 2 BT
HAL TR E AR, 300 F8 80 ETF 1%

it ol 17925 A, PR 300 JE 5T 1%
8 7 G e L A e e L 1
WA Gl ANRTID)
AH 2 XU AR 5 ) AR 5 A AR
4T

2017 412 A 31 H 2016 £ 12 A 31 H

VAR 300 FEEL BT 1% WAHNZ) 213,418.69 W) 377,270.15
VR 300 FEECTIE 1% /%) 213,418.69 W%y 377,270.15

e ARHEESEENIZH XRisk suite U2 Gl RGURTAIE S 4 08 4 A R I EE T = 0 DL A AR
A% AU AR BEURS A 73 H o

7.4.14 BB TEMBM S Hro it iR T2 K AR
B B DGR H AEE G0 7 ZE ] (1 At 25 2L T

=
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Priesg ok & RIEF IR B A e

2017 SEEEF S

8.1 HIAREEF AN

§8

BERAGIHE

SHURL: AR
FFs i H &H G AT (%)
1 IERE g 31,247,885.42 47.26
Horpr s 31,247,885.42 47.26
2 B R - )
3 ] 7 YA i 4% 31,694,182.00 47.93
Hrr: fii7 31,694,182.00 47.93
B SCRHIESR - -
4 T R - -
5 L RAT AR AR - -
6 SEN IR Gl o5 7= - -
Forfr SE 2RI ) SENIR
EER%E ) )
; fﬁ%?%?%k%uééﬁ%é&fﬁé%é% 905.950.56 3
Tt
8 FoAth & 31 557 2,275,165.55 3.44
9 At 66,123,213.83 100.00
8.2 HIREATW R ERFEA S
8.2.1 A WARILAT Wk 7 2 858 P I B4R R A &
SHURL: AR
E T gt
(e RIE| A E
EELH (%)
A PN NN - N 4 - -
PRI ] _
izl 11,279,007.99 18.38
D HL). 3T R BOKAE =R R ] _
E i 4 1,431,704.00 233
S 2 L 3,012,308.95 4.91
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G ATIEIZ T A REATHEEL - -

H AAE ROl - i

I FEAE . ARG BBk 449.82 0.00
J il 2,857,506.39 4.66
K S Hu =l 12,641,658.27 20.60
L FH BT AN 55 R 5k 5,520.00 0.01
M PR RIS IES % N & |4 _ -
N IR BRI L Bt ] _
o JE R SS  AE BN A R 55 - -
P HE _ _
Q PAEFF S TAE _ _
R Ak AR BRI IR 19,730.00 0.03
S i _ .

it 31,247,885.42 50.92

8.3 HIREA FatHE b e B 7 iE LB R/ N HE PO BT B R4 3 A 4
GEiph. ARt

e S T
Fag | WA i S 24 R HE(R) ARME
[EERVIE

1 600048 LRF = 233,385 3,302,397.75 5.38
2 300452 LU 2454 99,073 2,987,050.95 4.87
3 001979 L AN 150,101 2,935,975.56 4.78
4 600015 AT 294,000 2,646,000.00 431
5 000028 24—, 31,421 1,893,115.25 3.09
6 000069 GRS TN 217,800 1,849,122.00 3.01
7 600383 SR A 141,000 1,780,830.00 2.90
8 000090 KA A 4] 142,600 1,431,704.00 233
9 600521 g2l 47,055 1,417,296.60 231
10 600285 Bt 245 147,000 1,367,100.00 2.23
11 000732 AR 54,128 1,083,642.56 1.77
12 002332 i 24 116,912 955,171.04 1.56
13 002572 RIET 25,000 920,000.00 1.50
14 600998 FUIH 47,606 902,133.70 1.47
15 600266 JeataiE 61,900 813,366.00 1.33
16 603818 i 6 K m 47,700 694,512.00 1.13
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17 000402 4 fh 49,000 544,390.00 0.89
18 002242 JUFA AR 31,000 526,070.00 0.86
19 300003 R EST 21,700 524,272.00 0.85
20 600529 LI ZR 25 5% 20,000 443,200.00 0.72
21 002422 BHE 25k 17,406 433,409.40 0.71
22 000910 IS 17,000 389,300.00 0.63
23 603180 S HE AR 2,000 264,140.00 0.43
24 601328 LIBARAT 34,059 211,506.39 0.34
25 600420 IARHI 2 16,000 203,520.00 0.33
26 600007 H " 10,200 174,828.00 0.28
27 600376 Iy 16,100 149,569.00 0.24
28 002045 D' FL 2% 6,800 114,376.00 0.19
29 002462 e 4,000 104,160.00 0.17
30 600511 245 112 177 2,900 80,620.00 0.13
31 002589 Fiiy e = 24 2,400 32,280.00 0.05
32 300246 R 1,000 20,640.00 0.03
33 300426 JERE A 1,000 19,730.00 0.03
34 002567 JE N 1,000 7,740.00 0.01
35 002285 AT 676 7,537.40 0.01
36 002215 O E 1,000 7,290.00 0.01
37 300058 RSP 1,000 5,520.00 0.01
38 002223 L ERIRST 200 3,920.00 0.01
39 300033 [] 4157 9 449.82 0.00

8.4 MEHINRESR T HEGHERZS)
8.4.1 RIFLNSHE I EE ™ 1 2% BLHT 20 44 KRR B4
SEAL: AR

o7 A 4 R
5 Ji ZEARHS, JE ZE 44 FK AIA R TN S FE A L
(%)
1 600048 LRF = 6,642,820.00 12.03
2 601601 HH [E R PR 5,670,417.00 10.27
3 300452 Ll 2454 3,804,043.00 6.89
4 001979 A e 0 3,517,221.17 6.37
5 002332 i 24 3,442,814.00 6.24
6 000732 TAREM 3,404,510.08 6.17
7 000028 25— 2] 3,155,701.30 5.72
8 000090 KA M 3,147,898.00 5.70
9 600015 AT 2,801,980.00 5.08
10 601628 i [E N 2,698,862.90 4.89
11 300003 R EST 2,560,169.00 4.64
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12 000069 GRS TN 2,281,552.00 4.13
13 600521 g2l 2,187,025.00 3.96
14 603180 G haEHE 1,983,362.00 3.59
15 600266 Je 1,876,591.00 3.40
16 002142 TUARLT 1,855,680.51 3.36
17 000402 4wl 1,773,611.39 3.21
18 600285 B 24 1,714,371.00 3.11
19 600383 S HbAEH 1,673,037.00 3.03
20 300133 RN 1,552,500.00 2.81
21 600062 A U 1,388,542.00 2.52
22 600267 IR 1,363,082.00 2.47
23 000963 HERIEZ 1,346,882.00 2.44
24 600998 JUM I 1,341,828.00 2.43
25 002127 A B FL R 1,339,998.00 243
26 000513 HREREE ] 1,268,215.00 2.30
27 600068 B 1,126,600.00 2.04
28 600064 A L =R 1,124,306.00 2.04

e AT RN GBI TSR A (AR UKD 5, AHIEMRILS FH

8.4.2 RIS S YIRS A 2% SUHT 20 44 K REE 4
AL AR

o ) e 4
5 Ji& EEARAY i S 24 R AR RS2 A P EHE LA
(%)
1 601601 Hh [ K fR 6,189,766.28 11.21
2 600048 LRF = 4,570,886.90 8.28
3 000732 AREEH] 3,198,463.11 5.79
4 603180 G haEHE 3,151,186.00 5.71
5 001979 LA 3,119,175.00 5.65
6 601607 iRz 2,923,562.00 5.30
7 600036 FARERAT 2,772,880.00 5.02
8 600196 SEEKEZ 2,769,059.09 5.02
9 000028 ] 24—} 2,725,686.53 4.94
10 600007 Hh i 2,655,767.60 4.81
11 002332 i 24 2,651,356.06 4.80
12 601628 PN 2,597,624.00 471
13 600867 BARE 2,537,767.04 4.60
14 600062 A U 2,476,429.51 4.49
15 002422 BHE 25l 2,427,622.73 4.40
16 300003 R EST 2,337,067.00 423
17 000402 4 fh 2,311,700.00 4.19
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18 300033 [] 4157 2,219,755.19 4.02
19 002001 oAk 2,198,521.00 3.98
20 601988 Hh [ AR AT 2,193,389.00 3.97
21 600266 Je 2,169,591.00 3.93
22 601588 Je RSk 2,157,220.20 3.91
23 600216 AN ] 1,979,670.00 3.59
24 002142 TURAT 1,978,684.60 3.58
25 002285 HEAT 1,941,976.11 3.52
26 601328 LIBARAT 1,895,791.54 3.43
27 600079 NAREEZ 1,863,329.54 3.38
28 002626 SR 1,698,100.00 3.08
29 000090 RAELE A 1,658,490.00 3.00
30 000797 [ R 1,633,406.50 2.96
31 000963 HRIEZ 1,534,863.00 2.78
32 000860 3% A b 1,493,676.00 2.71
33 000513 HEREE ] 1,407,966.60 2.55
34 002127 A A% L 1,384,262.00 2.51
35 300133 RN 1,379,272.00 2.50
36 600267 W IEZ) 1,372,720.00 2.49
37 300436 | 1,290,847.00 2.34
38 600064 A L =R 1,224,840.00 2.22
39 600521 1245l 1,118,996.16 2.03

TE: AT B0 L SRS A il (RSN IR LR 3151, AN EMRAL S 9 .

8.4.3 LNBIR K BA B K SE R W B A

Bz NRMIT

91,502,391.19

FANBERRISA (22D S A
T BERHIUN (BRAZ) BV

112,751,317.17

T ATETNBEREA (RED) ST 5 M BER IO (REE) AT 42 S ss &0

(AT BN TR ISR 3R, BB RAE S 3 .

8.5 WIARIEMIF MM RFFREAS

SRERAL: AR TT

G R
Fa5 55 WA N E
H LEH (%)
1 EELTE: 4,363,882.00 7.11

2 AT
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3 SR

Horr: BURMEGERM

4 kR 27,330,300.00 44.54
5 A M 5 R % 55

6 HOH SR

7 AR (AT AZ #fit)

8 ERIZea

9 HoAt

10 | it 31,694,182.00 51.65

8.6 MR FAMME b B A LA R/ N HEFF R R TLA42 B B A

SRERAL: AR TT

5 N B A REd
5 TG fiRF 2R HE(K) nRME
HEEH1(%)
1 1280200 12 3011145 80,000 5,704,800.00 9.30
14 XK 2%
2 1480432 j K% 70,000 5,345,900.00 8.71
15t 02
13 T 5
3 1380216 UZ 1* 80,000 4,794,400.00 7.81
FEAT
4 019557 17 E 1k 03 43,700 4,363,882.00 7.11
12 HEN
5 1280320 'j d 100,000 4,068,000.00 6.63
$efot

8.7 IR FMME b F ST FE LB R/ N HEFF B BT B SCRAES IR 4
ARSI AR AR RFFAT B SRR SR -

8.8 MASPRIE A RYME G E ST FE BN ET I &R IR 4
AIEEAMEIARARIFFA TR

8.9 JPARIE A FMME ok e S A HL BN R EY T8 BUESR R 94
ARSI AT AR FFATBGLE -

8.10 A HIARA IS H KB 53 5 T 0L A
8.10.1 AR AT SHH KB Bt Rp AN 2 B 40
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ARSI AT AR RFAT IBEAR 1B

8.10.2 AEESHFIRIBHIR BB BUOR

WRAEAIE eI G AR, RIS ARERH T BRI

8.11 I RA R SRR B E U Z H L Ui
8.11.1 A1 H it S S B RBUR

RIEAR SIS G, AR AAREHRTETE UL
8.11.2 R HARAEE G HR 1 B £ A S5 @A 2 B 40

ARSI AR WIAR R AT [ 52
8.11.3 A E GRS H P4

I S A T 31 i G [ 5 90 B SR

8.12 {FEASMEIHE

8.12.1 AN A IR AL 40U 1 B 44 U VA M 0 1] 7 8 O AR o ) i — 4 P 2
ATFRETT AT .

8.12.2 AR, AKHE G H BT (RIHT 144 IS0 ik 4 A RIS 1 A I IR

8.12.3 AR LA TR = HI AR

Hhr: NRMG

A2 L FR &H

1 17 RAIE <R 30,853.69

2 REYSCIEF3 I 5K 1,478,116.58

3 IS B )

4 R B 765,196.78

5 IR HA HR 3K 998.50

6 oAt 2SR

7 ot

8 oAt

9 At 2,275,165.55

8.12.4 JHARFFA B4 T e B B P e e 55 B 4
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Priesg ok & RIEF IR B A e

2017 SEEEF S

AR I G AR AR RS A AL T B R AT He 4 5157

8.12.5 JHAHI+ 44 B 5% FPAF FE U I 32 PR 1% 0 ) 1 B
ARSI AR T AR A A+ A4 IBEE R AL 2 BR A1 Dt

8.12.6 FEA AL HERH A SCF BRI 4

B & IARRR, 2z M54

9.1 HIRESHIFE N BLFFEANGEH

§9

THIZ 8] AT REAFAE R 22

EEMPTHFANER

Byt 4y

Fra Nghits
P YFE IRk e NS &
XD NIRE-((Jnd
F A PSRl b A &
FE 10 A 1y
E 1l E 45
929 62,741.64 0.00 0.00% 58,286,984.95 | 100.00%
9.2 HiIRELEEFEAMMNYARFEALAEENBN

T H A AUSE () r 3 4 e A el

HEEHNITEMAN GHFE
98,816.23 0.17%

PN

E: RAFIFTA ML G A AR RS0 30U 5 998,816.2317

9.3 HIAESEH AR RFFEFTFEAEEHBTEE X AKIHER

H FEF 2 & (AU BV ECRE X L (36
AN BRI, B 10
BT AR A TP

A& G FFFA A TR 0

BRI /N

Jitrs RIS R G R 12 A 2

fire

BN Y R BT LA ] 0 ST N R 12 RS Al B EE XY 0-10
S s BERECERXEDY 0
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§10 FFHAREESMHE)

AL
FHEEFRAEMH QLS 49 A 2 H)HEE A%l 541,547,124.58
A A A AR I 4 40 AR A 51,548,249.83
AR A BAEE 4 S0 H A A5 73,186,850.90
Tl AR S IR 4 SUBE B 47> %5 66,448,115.78
AR WL S 7 2 Bh ) 40
AR A A A AR S 4 40 00 A5 58,286,984.95

§11 EXEHES

11.1 EEMTFE ARESHRK

AAR A WA R ARSI N K2
112 EEEEA, EEHEEANEIEESEERIIRNERANFEZS)
2017 4E 2 F 17 H, WHE95 2o b BT AR G 8 B B B 5 & BB R A W] &L 3
REEGFEE NI L T IR AT AR S W R R ERNFZS).
113 WERESEBA. EEMP=. BEHRE WL MIFR
A, W RIESEEN . W RSB SRR .
11.4 B S4B RIS RIS
AR S A A SRS AR R U
11.5 G PRA NEEE R AL E R4
EN e RN S S SR o
11.6 AESHITH I STHMES FriF i
AR A, A BRI A SO 2 T 55 PTG 00 o 4% 7 41 BE N ST 45 AR 80000 T8 A R
BRI 1. H 2015 2 2017 4, IR il oy AR5 G gt fit 3 o 1R % .
1.7 BN, EARARREEN R ZBERLTEEMR
ARG, AESTETA . FTE AL PN 2R BB T 5.
11.8 FE&HFERA R 5 BThA X ER
11.8.1 M HESR A 735 B Iu#b AT R R R & AT
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SRR AR

[R5 IS AT 1% T A <6
L5
=t ]l i 24 A
75T 4 PR BIT H/E
FRAE 4 AT 4 SRER
HE
Eillaail EL 431

HEPIESF 1 - - - - -
B ARIESE 2 - - - - |-
EIES 1 - - - - |-
B ERUE S5 1 - - - - -
RJRIES: 1 - - - - |-
HZRUE 7 1 21,491,970.54 |  10.52% 15,717.21 9.36% | -
il 1 21,011,110.25 10.29% 19,567.63 11.66% | -
RAEIFSR 2 16,399,163.90 8.03% 13,022.01 7.76% | -
H N H] 1 14,600,009.29 7.15% 13,596.99 8.10% | -
R 1 13,861,918.75 6.79% 10,137.30 6.04% | -
HRKIESR 1 13,376,979.20 6.55% 12,458.11 7.42% | -
THZRUE SR 2 12,543,450.02 6.14% 9,970.59 5.94% | -
MV 1 10,847,080.90 531% 10,101.87 6.02% | -
RITUESR 1 9,106,496.90 4.46% 6,659.59 3.97% | -
fFIRIES 1 8,482,748.30 4.15% 6,203.30 3.69% | -
RS 1 8,321,668.00 4.07% 7,749.96 4.62% | -
RIAUEF 1 8,070,988.86 3.95% 6,210.32 3.70% | -
A 1 7,453,099.57 3.65% 5,450.50 3.25% | -
JIIESS: 1 6,011,559.60 2.94% 4,396.36 2.62% | -
2R % 1 5,250,851.20 2.57% 4,890.17 2.91% | -
HERIESR 1 5,166,438.03 2.53% 3,778.27 2.25% | -
KRR 1 5,159,106.60 2.53% 3,772.73 2.25% | -
] £ UE 7 1 4,575,421.84 2.24% 4,261.07 2.54% | -
ZAFIESF 1 4,527,020.51 2.22% 3,310.63 1.97% | -
RIS 1 3,688,738.00 1.81% 2,697.47 1.61% | -
R 5 [ 1 1,915,255.00 0.94% 1,783.68 1.06% | -
FHrIES 1 1,362,792.00 0.67% 1,269.14 0.76% | -

S IES: 2 660,935.10 0.32% 615.53 0.37%
HTIESR 1 231,512.00 0.11% 169.33 0.10% | -
FEDHEIE 2 1 137,394.00 0.07% 100.47 0.06% | -

T AREESAE T ELER IS B B S ORT SR IESF $  4 I AAT O% 1o) L i ) CRIE B
FLF[1998129°5 ) PAS (5T FE R UEFFAR 08 B <5258 5 i A il 2 A 5% I AR aE i) CHIE M 25 <577 [2007148
=) WA RME, AREGIE NI S, i s W R AN S AL B AL
N RIRUEFRRINAL G BT R AL o
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= AL RO
A2 53 A F 73 BT PAZR R S8 0 S FLT S (R ORI 78 S a3, 2 5 2 A

L. ZEATNRERE, NHEH R 4.

2. BAFGIEIETRm A, 2 mmnag it 585 Bt 2 5 G BT IE SR 5E 5 1 7 2.

3. RABGRIATT A & RIS e IR

T G AL IR

1. B FE AR b3 25 52 J5 1 o2 128 ) 52 5 Jo S ) 25 P o

2. Sk IERAE N RET AL P

=\ SRR

A2 By B 73 BC AR 7 I B B AR IR 9% St e SRR kAt 32 B 5 AL

1\ 25 P SR A ST B B B8 =07 T e 4l i SR S5, AR B A st s AT\ M. A | ihA . iz
WMEAE B ATWIAT HAETEME SU0Ph . Bt 2. SilEE. SN, FHUISCRAR 5
e

2. UIFEOABAN AL RES e 7 BT %1%, hiEeEH . BT R MSE 5 R ),
MRYE 2 20 R 2 F 0 R B IS EL A 2 2 B RO HEA

RN ECOSE E—FER LT HPATER . SR TR S . B TR B S
BRI ROR . FEHEN BB . B RE AR A N A5 S B B HIAR Y, 22 SRV
AVE I3 R IE R o

G R B SEAL By B SE Ry e AR

W

11.8.2 &M AT AR 5 RIu#AT RAESS B8 K i
EHpAL: ARt

975 5 [RINAAZ 5 BLIERE 5
o7 2 AR = b7 2 AR
#Eﬁg ﬁfj\' N N N N N
AT A | A | A A | W RAS A R AE G0 UE R AZ 2
A EL A Ee A Ee
HEPHIESR
B AR
[V IE 7
B ARIIE I
BRI - - - -
HEZRUE S 2,306,563.69 6.91% | 34,900,00 10.97%
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0.00
" 76,800,00
EiF% 6,327,489.95 18.96% 0.00 24.14% - -
7,500,000.
RAUFH - - 00 2.36% - -
63,100,00
/A 1,270,589.18 3.81% 0.00 19.84% - -
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