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1.310 JT, FEEMELA%N 19,239,304.69 17: C RILEAIFE 1.294 Jo, FEE A% 8,040,316.53

B

6.2 FliEFR

SRR H g TR I B2 2558 5 RO TR IR BOIE SR 51 2k kR &

At 2017 F1 H 1 HE 2017 %6 A 30 H
Hpr: ARt
A5 4 RE AT G HATE
mH MRS 201741 A1 HE 2016 £ 1 H 1 HE
2017 4£ 6 A 30 H 2016 4£ 6 H 30 H

—. A 3,935,811.03 -6,519,983.56
LAEN 9,444.27 8,984.32
Horbs fEECRLEIN 6.4.7.11 9,444.27 8,984.32
e IISUYON - -
PR SRR R E N - -
SENIREE SRl gt P IR\ - -
HAbF) 2N - -
2T (FR LA IES)) 1,545,128.83 72,050.76
Hrp: RER TG 6.4.7.12 19,283.86 -49,372.48
FEER T 6.4.7.13 1,524,692.08 121,322.44
s BTl et 6.4.7.14 - R
PR SRR B e - -
i i il - -
firtE TR ek 6.4.7.15 - -
JEE R 2 6.4.7.16 1,152.89 100.80
iﬁﬁmﬁ%zﬂ Mot RRUS"5 |6 4717 2,371,591.00 6,607,123.37
A0SR (HR LA — 5 4551 - -
5 AN (kDA 53151 6.4.7.18 9,646.93 6,104.73
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WB: =\ #H 144,413.38 170,179.26
1. EENHREN 6.4.10.2.1 5,674.58 5,413.93
2. R 6.4.10.2.2 1,134.93 1,082.80
3. HEMRSS 23,051.71 19,612.64
4. oA 6.4.7.19 20,182.61 9,086.63
5. FIESZH - -
Forbe 32 R0 4 il 7 S HY - -
6. FHoAth kA 6.4.7.20 94,369.55 134,983.26
;) HRSER CTREAL"SR 3,791,397.65 -6,690,162.82
e P EL T H - -
M. #RE GFTHmble--5EHE)D 3,791,397.65 -6,690,162.82
6.3 &N (BE&HE) TR
SV AR He HRREA 3 BR 2558 5 BT G R HOIE SR 5 0 AL S e ik 4
A . 2017 4F1 H 1 H%E 2017 %6 A 30 H
Bz NRoc
A3
pyi=| 20171 H1H%E 201746 H 30 H
el S RATBFHE BB AT

—. WA ER G (G
PPN 29,386,194.90 5,295,821.24 34,682,016.14
T ARG EES A
RS EZ BN E (AR A - 3,791,397.65 3,791,397.65
bizp)
= RIFESM AL 5
AR ER S (1 -2,106,573.68 -751,306.39 -2,857,880.07
B> DL 5 35 A1)
Hodr: 154 R 33,214,845.36 7,590,275.37 40,805,120.73

2. G (Al 3k -35,321,419.04 -8,341,581.76 -43,663,000.80
V9. A m) B An BikF A
NG BE A 77 AR ) e 4 1
AR GRS ) ) )
B
Fiv WIRITAEEN S (K
v 27,279,621.22 8,335,912.50 35,615,533.72

AR AT A )
bl 2016 1 H 1 H% 2016 %6 H 30 H
el S RATBFHE BB AT

:f FRARE (B 33,753,128.87 10,584,215.67 44,337,344.54
S fHE)
T RHISETES AN - -6,690,162.82 -6,690,162.82
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S E A S B R IR

izp)

= RIFESMEAL G

AR ER S (1 -1,811,689.31 -207,643.55 -2,019,332.86
B> DL 5 31 A1)

Hodr 154 R 16,627,691.93 1,379,490.50 18,007,182.43

2. G A3k -18,439,381.24 -1,587,134.05 -20,026,515.29
VO, A S M AR E
NG BE A 77 AR ) e 4 1
HARF) R DL
HA])
T WK BB
SAFED

31,941,439.56 3,686,409.30 35,627,848.86

AR BHE A 55 1R B AL R 7)o
Ak 6.1 & 6.4, MR TIHTTNEE:
HEEHAMTIN: K, RS TERTIN: B, S PURITA: B

6.4 HRRME
6.4.1 EEEAHR

ez rPIEGR 53 B 25758 5 BRI FE BOIE S5 #5084 (LA R Bk A B 47) 28 o [RE 27 M
BAE T A2 (LU fIFR o ERE NS &) IE VAT [2013] 28 1213 5 (CRTiZiE R i 2558 5
RIFFIGRAREOIE S48 D e & S B S AR M 52 e, AR RSB A RKIE (RN
ROLANEIES B R B i) A (AR iiE gl 7 B 2552 5 ROF IG TR SO A R B S R S R G
[F) Gist AP . AEG NRARTFRER, FEMRAE, IRELSEEA ARG 5 40 83t
FLAR 433,252,465.92 7, NA A KIE H R 2 THIT 525 BT R 4\ 3 A Kk T HROR B8 7 (2014) 56 738 5
TR TUARAE. Smh EIER &R, (R UEgn sy B 25758 5 RIFISGF R BOIE 5 #5415k
R REE )T 2014 4 11 H 28 HIERARL, & R A R H 5 e U AN 433,488,095.93
WREMRH, HhAWEEFREIE 23563001 MELSMH . ARESNELSEHANELILEEH

AIRAT, ZEIEE Ny EE SR ERAT RO AR AT .

ARFE G N 2 PR 43 BE 2558 5 T IR R B0 S 3 9 9 4 (DA R AR B b ETFY)IBEREE 4.
H AR ETF /&R 76 45 Hil s gnd shiE 4 23 55 B 2577 Ml E R R BUR % R 0 S Wl PR R 4, A
& F IR T Bz ETF S22t i Rk i S SRR, )43 AR B 4 H 3 R B O 29 52 11 40 0
{EAHT 0.35%, FHRERRZ AT 4%.
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s (PR NRILMERES AR R I GR) M (He 22 hiie gl 73 B2 25752 5 T TSGR BOIE SR 5 B ik
GRS EGR) WA ME, RIEGUUER ETF. FRRITEEUS 0 I B 25 0 ity I £ 2E4%
PR, A O A AR G B F T EREEAR AR RO AR L, A S HBE T H AR ETF #ELHI
AMETF IS T AR 90%, NS H HAEMBRBHEN RS AR HNNZ S RIEE/R, HEh
A I < B HAE — 4 AN UM 7 B ELGIAMIR T R 5 58 P (B ) 5%, BeAh, AL G thn] /b
AR TR CE /MR BEAR  HAb 22 [ M e e BT RISR ) iR BUIE. BRI 58 K
[ e M 2 S VPR e BB A A el TR, (B2 & P R S R OOE . IR AT, A
F < H P BRI 75 A A AR I 0.35%, AR EREFIR ZEANERIE 4% AL G )L S LU RE #E: 95%x
HHIEZ 73 5 24 7 Ml i 2 28+ 5% i ML HRAT B i A KR 26

AW AR AR G R BN G A IR AR T 2017 48 8 H 23 HittiEdk .

6.4.2 STHRRKIHHIERY

AT (1 55 4 R A BRI B T 2006 4F 2 A 15 HAf Y (Al g v I — Ay D) i 38 T3t
BRI A i) Al 2 v e ST R s Al 2 v U AR LA S LA AR S RILE (BAR B
AV T b ENIE R S ) (UEZR 05T (5 B R XBRL BAMCER 3 5 < FZfRk 5 Af4F
FERE>) P ERESF R R e WA 1) GEFF RS RSSO ST R5) (R hiEd 7
P 245752 5 BATF IGRIE HOIE F5 5 Bt Fe G B A TR)) RIAE IV 55 R 2 MR BT 8107 1) Hp LI M 2 A PR 5K
PURE B SV Ik A7 Ml S8 55 B VR i o

6.4.3 HAE A TR K HoAth A R 5 B P B

A4 2017 4 1 H 1 HZ 2017 4F 6 H 30 H LR SR FF & ol vHE i sk, sk,
SRR R T AR SE G 2017 4 6 7 30 H AW SHIROL LA A 2017 5 1 3 1 H & 2017 4 6 /I 30 H 1E3[H]
28 BRI G AR B 1% L A5 A5 R

6.4.4 EEXTHBERM&THETH
AR IR AR S EEE . S5 R — W R s A — 2

6.4.4 1AW E B K THBORM ST T
T
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6.4.5 SHBORMETHETHRE AR ZEE EHHLY
6.4.5. 1 BURAZE K ¥
AR THYIE A AE 2 T BOR AR

6.4.5. 28Tt 722 58 B UL B
A2 R E ST TR

6.4.5.3Z45 HIERPLEA
AL AR 2 I

6.4.6 BT

AR U B [ 5% 55 5 R T B8 [2002] 128 5 (56 T R UE 54 98 ik 4 A SRSt i /L s )
WA Bi[2004178 5 (ABUHR E K BES5 e/ % TR 3 FE S B BRIl &)« W BE[2008]1 5 (5%
F AT AR T EBCR R A « M Fi[2012]85 5 (5% STt b i o = i B 40 A 2= B A N BT
FHBUBCHAT K R L@ )+ W BE[2015]101 5 (5T m) B B AL R ZE A NI A3 B BUR A 5%
) R AN D) L WBE[2016]36 5 (kT AT E LA SUERI(E A R il &) L I B[2016]46
CRTHE— 2 W A AT & SO A R A SCBCR B AT« MFi[2016]70 5 (& TE&REHL
Al AT SRS G A AN 78 BRI N ) A HAMAR G B2 AN 52 55 40 A, RIS a0 R

(1)F 2016 45 A 1 Hil, BLATHe T AEEREA R TEWBIEEGER, AMEBcE Wb, &
HNIZ G KR B Z MR E LB H 2016 455 H 1 Hi, SRk hsayE i
OSSN ERL . FHIETF R RS G B BN IE I & 0SB IEER . Bom LN R AESE (B, X
[FDEAE R BN TR S AESG (B

() B MAEZF T 37 TH S OWON , B3E SESLBEER L fR MO, BEBURI B . 2RO
IR HIALE N AN, AR AL A i

(3)%f 3k e AR A A A = RS MON - B i RAT 5055 R A M AE ) 5 <SS AR IR AR AR 20% 1)
NNFTEBL. X3 _E T2 RIS IS LR S, REBOUIERAE LA BN G LA A, FE
RSB ARS8 REBOWIRAE 1 /N A BUESE 1 (S 1)1, 2% 50%TH AR
FORrARa: RERIIRER T 1 4F %, T 2015 4F 9 H 8 H BT &% 25% 1 NS 9Fi /34, H 2015 4
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52 5 RIT TR R BOIE F- 43 B IR B 2017 S P AR 75

9 A 8 Hild, HRAMN NFITERL. XEERA M A RIRER, BERDUSIBLE . RN,

I LR TH R ANEL, R TR B At

WIS s DRI\ K S22 kA% 50%

TEARENBLT A R4 —1EH 20080 R THIE DN APt

(4) 4 S H B 22 4% 0.1% 1K) Bl R 4% 4 i

SRS EIERL,  SRANBERAENURERAZ 5 ENTERL «

6.4.7EEEA MR E Kk
6.4.7.1 BITHER
Bhr. NRM
AR
i
H 2017 4£ 6 /1 30 H
H AR 2,333,625.47
& AR
HoAth A3k
&1t 2,333,625.47
6.4.7.2 X G HEERMBE"
Bpr. NRM
AR
T H 2017 %6 A 30 H
A N R E o SRMEAR S
2
R B - T E
EHY
THHT
i | WATIET
&t
R & nall - - -
b 28,780,112.92 33,682,037.00 4,901,924.08
HAth - - -
&it 28,780,112.92 33,682,037.00 4,901,924.08

6.4.7.3 fTHEEBBE =I5 R
4B
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6.4.7.4 ENREESBES
6.4.7.4.1 FIENREEBE = HARKM
4B

6.4.7.4.2 JR K 30 B W9 32 5 R AR B i 5
AR

6.4.7.5 MWF|E

wAz: Nt
AHAA
i
H 2017 466 A 30 [
IR A R S 504.88
AR A7 RS
IDA @R RER IS
USSR R
IS f3E 25 S
SN IR B IE S ) S
N7 LA FR A )2
NS G A LR ER -
Aty 1.17
&t 506.05
6.4.7.6 HAh¥EER=
Bhr: NRMie
Big ENFN
2017 %£ 6 H 30 H
LAt YK
5 1 7 i
TSGR K 12,563.50
INUSEEE-/e 29,103.61]
&t 41,667.11
6.4.7.7 NI 5 %A
wAz: Nt
AHAR
i
HH 2017 4 6 H 30 H
< Gy FT i 3 BAT A2 5 B 6,406.01]
AT R T A NAT 22 5 3 -
St 6,406.01
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6.4.7.8 HAh 515k

Bhr: ARt
5iH AKHIR
2017 £ 6 A 30 H
AT 95 7 28 By BTG ORAE 48 -
87 A<} B2 =] 2 293.62
THHEI P 4 9% -
BT 29,752.78
TR (5 B4 5 7% 64,466.77
ot 94,513.17
6.4.7.9 SfEL

ez iEgl 7y PR 25 ETF BCER A
L NRmt

A3
s 20174F1H1H %20174E6 H30H
HE M Dl T 4451
AR 20,842,549.40 20,842,549.40
A HE 2,283,429.95 2,283,429.95
AT ] CRL«- S 1)) -3,886,674.66 -3,886,674.66
ENPR 19,239,304.69 19,239,304.69
e iEge oy R 245 ETF e C
L@ NRfx
A
T H 201741 1H 201746 H30H
BE IR
EAERER 8,543,645.50 8,543,645.50
AT H 30,931,415.41 30,931,415.41
AHAE ] CRL«- S 1)) -31,434,744.38 -31,434,744.38
ENPR 8,040,316.53 8,040,316.53

6.4.7.10 R4 ECFHE

ez iiE gl 7y B2 2 ETF 1B A

A NRMIT
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i H LS4y K SLH 4y AT EEAE AT
AERER 14,607,420.89 -10,772,615.45 3,834,805.44
A HAF 982,921.24 1,504,818.18 2,487,739.42
i1 Y AT D ;
#ET s 11,146 590.43 795,881.60 -350.708.83
B
Hr, R4 HIEHR 1,646,956.32 -1,102,944.71 544,011.61
FE 4 IBE [R] K -2,793,546.75 1,898,826.31 -894,720.44
A 2L B A - - -
AR 14,443,751.70 -8,471,915.67 5,971,836.03
e piEgl R 25 ETF 4% C
A NRMoT
i H LS4y S B E4y AT EEAE AT
AEER 5,847,867.10 -4,386,851.30 1,461,015.80
A HAF 436,885.41 866,772.82 1,303,658.23
/H ﬁ/\ 7AN ”’ﬁ?‘-\‘ —e—éE }
AN EEH AL 5L -400,241.66 -355.90 -400,597.56
B
Hrp, R4 HIEHR 21,744,826.76 -14,698,563.00 7,046,263.76
FE 4 B2 [R] K -22,145,068.42 14,698,207.10 -7,446,861.32
A 2L B A - - -
AR 5,884,510.85 -3,520,434.38 2,364,076.47
6.4.7.11 FEF B
Az, NRMT
H
5iA EN
20171 H 1 HE 201746 H 30 H
e LIISEL PN 9,332.63
€ WA AR BN -
HAh A 2R S UN _
SEELAAT SR RN 88.01
HoAt 23.63
P 0,444.27
6.4.7.12 REHR B
6.4.7.12.1 BEERRURZZIN H Ik
wmAz: NRMoo
H]
BiH A
20171 H 1 HE 201746 H 30 H
% ZE R TN A —— TS I ZE AU 3,066.65
i BE P BRI B —— I [l ZE A N -
5 ZE B AL B —— HR I ZE A SN 16,217.21
&1t 19,283.86
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6.4.7.12.2 BrEH TR —F B EEZMEAN

Bfr. NRM
HiH AHA
201741 H1H%Z 201746 A 30 H
S HH A SR AL S 7,247,483.66
Pols S HA IR B AR S 0 7,244,417.01
SESE R EE IR 3,066.65
6.4.7.12.3 BEFFRH —HBEENRBAN
Az NRMT
#
WiH
20171 H 1 HE 201746 H 30 H
R ) 3 4 0 i 9,115,000.00
PRl IR SAT I R 4,633,684.00
Tl FRO A B RRAS ‘j%J 4,465,098.79
FROE Z AN 16,217.21
6.4.7.13 EE&EHE KR
Az NRMIT
HiA A HH
2017 4F 1 H 1 H& 20174 6 30 H
S e [A] H 4 B AT A 13,635,491.79
Poh: SHABE IEIJ@V\EJZZIK SE 12,110,799.71
FHEE W 1,524,692.08
6.4.7.14 RHRFE WA
T
6.4.7.15 fTAE TR
T
6.4.7.16 AL
Bpr: NRMIT
SiA A HH
20174F1H1H E 201746 H30H
s ZE R P AR B R R U 2 1,152.89
FE G P AR IR IR -
&1t 1,152.89
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6.4.7.17 A e EAEhIRR

Az NRMoT
AHA
i R
R 201741 H 1H %20174:6 30 H
142 G i s r= 2,371,591.00
— R BT 322.00
g7t -
B SRR -
— e 2,371,269.00
nE R -
HoAth -
2ATET A _
—1 5 -
3. HAh _
&1t 2,371,591.00
6.4.7.18 HABHA
A NRMoT
5iA AHA
20174F1H1H £20174F6 H30H
i 4 B2 [A] BRION 8,482.73
R RN 1,164.20
Eann 9,646.93
6.4.7.19 X5 HH
A NRMoT
5iH A
20174F1 H1H 201746 30 H
<5 BT 378 5 % H 20,182.61
ERAT IR T 35238 % 9 H -
=nan 20,182.61
6.4.7.20 HAbZRH
A NRMT
5iH A
201741 H1H %20174E6 30
#HF 2 A 29,752.78
5 Bk 5 9o 64,466.77
RATI X %% H 150.00
&1t 94,369.55
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6.4.8 AEM. E-AMMEHEEHK A
6.4.8. 1A HH
T

6.4.8.2 B MR HIEHH
Teo

6.4.9 KEEFKR

6.4.9.1 AR &5 M5 E SR A RBRIL 5 i & REKTT

ST s SR EGIR
A A R A EGTAL. EHETN. Eonh
AT By 3 R o o A LA SR A e FBLE
TR SRR RIICHRGEREIORS | fo e e mm et

TE: TIRRRIKAZ 5y P IR H MV 551 B 4% — i b 26 T 3L

6.4.10 ARG K& LEEAT AR KIRBE A2 5
6.4.10.1 @I REEF R F BT TR G

T
6.4.10.1.1 BERH
T

6.4.10.1.2 BHER 5
To

6.4.10.1.3 fHHH
T

6.4.10.1.4 fRFREER 5
T

6.4.10.1.5 MATREH K&
T
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6.4.10.2 REHIREM
6.4.10.2.1 HE&EHR
Bpr: NRM
N R AE R AT L3 A
E| 20174F1H1H Z20174E6 4 | 201641 H 1H £20164F6
30H H30H
AR A B e NS AST A B B 5,674.58 5,413.93
Hodr: USRI R Y3 3% 2,142.66 1,883.12

e ARG T HiF ETF KM 808 BE . SO G BN 22 R G BUA FR A w) 8 3
NARIAZ AT — H B 0 E A BR B W 7 b H AR ETF A3 BT B 537 15 R A B8 0.59% 4
deRitie, BHRUERA AR, %A HitE A H0y:

S BRI = (T — H g B0 (i — S &7 v H bs ETF 43 B0 L AR 587 14+4E) X 0.5% /

HERE.

6.4.10.2.2 H&IEH

Bfr: AR
ENH R AEFE AT B A
i 201741 H1H 201746 A | 201641H 1H 42201646
30H H30H
A R AR ) RS AT R R 1,134.93 1,082.80

T ARGEET HEF ETF B0 #8508 . SIS RGN E @ RAT B 2kl —
H 24 B 7= BN BR R S0 7= b B by ETF 43 05T 0 B 98 77 1 5 AR 8 23 0.1% AR B it 42, 12 H
Fit2RE AR, %A HiEAR:

HFLE 2% = (A1 — H 2 B 1 E — 25807 H bs ETF G 80t B A B 1$+4H) X 0.1% / 244

RE

6.4.10.2.3 B5ERE %

B, NRmot
EN
SR A RS T I 201741 H1H £20174-6 H30H
e 44 % 1A R AR B 4 N S AT A IR 5% B
te hFgl Y EE G ETFERREA e hilF gl oy 1525 ETF B64% C &1t
e - 2,944.20 2,944.20
FREBARAT - 12,789.59 12,789.59
&t - 15,733.79 15,733.79
RTS8 B IR 55 T ) 2% AT He )
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BT 44 7% 201641 H1H %201646 H30H

S AR I 2 e I SEAR PR B B R 55

e P EARy BEZHETFIEEA | A2 hiE gl /) B2 25 ETFI B:C Ait
e Bhgr - 6,976.08 6,976.08
ABARIT 9,530.13 9,530.13
it 16,506.21 16,506.21

6.4.10.3 5RBRT7#EATHRAT A R L i S I 35 (& [BI) 22 5
T

6.4.10.4 FREEFHHRAREESHHENR
6.4.10.4.1 REHARSEEANZHEERERELSESHNBEN

Teo

6.4.10.4.2 HEMRRESETEAZ SN R E AL KB
e RN sy R4 ETF BAEE A

Teo
g PRy BE 24 ETF B4 C
T

6.4.10.5 HIRETRE RTINS = A RNFLERA

h: NRMIC
ENE AR FE AT EE ]
FKERTT 4R 20174F1H1H 201746 H30H | 201641 H 1H 42201646 H30H
AR AR B GRSV ON AR R AR RN
o [ 2R 1 ARAT 2,333,625.47 9,332.63 | 1,858,180.30 8,916.10

T AIEEHRITAR A SITE AP EE BT RE, FRAT RNERIRT R .

6.4.10.6 AZEEAERMIIANS 5 RBTAREIERHFHENL
Teo

6.4.10.7 FHAhIREEAR 5 B i
FARE YA, AL 22,651,000 4340 H b ETF ZEE 040, & B4 EL] N 50.06%.

2016 4F 12 A 31 H, AKX 4 FFE 24,515,713.00 47 H b5 ETF 24040, HH S8 L] A 51.34%.
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6.4.11 FliESEEHR
AN F G AR A HA P AR BEAT R 40 o

6.4.12 #K (201746 A 30 H) AREFARRERZIRIES
6.4.12.1 BEHAMEHT K AE RIES T T HRFFA FREZ RIES
To

6.4.12.2 SRFFA B 15 e S5 00 52 PR 2
T

6.4.12.3 HAFRRZR IE BIEAE 5 HAE AT B 537
6.4.12.3.1 AT T HMIFIERIY
T

6.4.12.3.2 X BT MIFIERY
T

6.4.13 &R TR X R E

AEEIET ETF RS, KSR TRASES. GEEESRMANnES. AESNK
SRR G, R IREEAR TR R R AR 5 AR B4R BT AR B T I 4 0 XU WAL i R ALE
AL, B FUESR AR T e b R B . OIS S B e (K Bl . AR S B Sl T H S B4
BB R B RR o AT G RGBS B T I 53X e < i T HAE S XU T A4
5 PRV« S IR B T 7 XU o A 2 < P R < B NS DR B Y 2 2 ) e e 5 BBCHRE BB X
a2 1) 7 B R (RS B P, S AR R < 7 IR AT AT 2 ) S o 8 110 P 2 DA S B PR AT 2 A DL P
[ XU 2 H Ao

6.4.13.1 KUK/ EHBUERMH R

ARFE G A HE G BT A KR A PR R e, L T DU SRR R MO R
B, MRHERI R oy MEBERERLT . XU AR A AH S0 55 0 T 4G F ) XU 7 B AR A A 2R . AR
CHFEGE AR RS TR RS IR oy, S5 IR E B 2 WO, SCE R XS %
A AR S R B R RO KSR R A 2, PRI E 2 =] H 3 48 R v Uz B Y AN
P s 7E Ml 54 2 THI IR A 2 A 5 2 B o M SRR A R R B B 61 5, P 5 ST &
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