T AN ERES KT
BEESE
2017 4E58 2 TR E

2017 %6 H 30 H

HZeBHEN: TRHNEESEERRATE
HEFTEN: ZBRITHRHBERAF
WmEXHBEM: —O—tELHATLHE

Shaniiess



AR A0 W el SRR & T AR A SR 50 B 2R & 2017 4R 5 2 TR

§1 BEERR

FEE NN EF S LEFRIEARR S PR RICE . 13RSV MRR B R is N,
FEAF LA A A BLSEE  HEAER E BA AR A AN J A AT

FGIEE NZEIRIT R A IR A ARIEARE S FME, T 2017 ¢ 7 H 17 AE& 7 Ak
I S HRbR . R ERIANB A SR FEAR, REERNBEMMAAEERICE. RS
KR -

RSN LSS H B 57 10 J5 08 BSR4 5 7, (HAGRIER: & — B A

FEG I A SO AR HARR I BBH KUK, 5 7E MR BB Y ST LA 40 B B A
e EE SR

AR I 55 BORER 2 U

AR 2017 424 H 1 Higx 6 A 30 Hik.

§ 2 EEF RN

HE & RIFR TARAR VA K
AN ] 000667
Y (SR LT
R4ERAMH 2014 £ 6 H 26 H
35 AR I & A0 252, 789, 272. 90 15
£ B R VE TG B SR S S A IS T R L A
B H b PLIEE A F BT RIS AT R B, A5 2 i KU
) (A b, 38 et BB i i i s U, 1B
SRASE B IE 4% R [l 4
AT BB T RO B AR 5. A
P AR H B L RE 77, AL F 414 Alpha
EP QAN YT sEEE . AN Alpha HERg . SHARIKE) RG2S
AN AL, R R TUEC I -5 XU 7K ST A4 2
BHRAE.
Hh N RRAT A AT I — - 3 B sk s R 2
b 435 bl A FE v (BiJ) +3% Chnidrp BN RARAT S0 S B HE R
AT VR RN R
AEG BARHEhZE. KT 7 R A, HH
S iz FH AR 1 B ph B A ) RGeS, LT
S o S AR AR T I SR A R 4, Him Ti7
RES, BT H RS KT 154
HEEEHA TAREE R & AR A A
HEEFEEN AT I H PR A 7
R4 4 iR fﬁ%ﬁ%ﬁﬁé&@ é?%ﬁ%ﬁﬁ%ﬁ

L

2

7

16 I




AR A0 W el SRR & T AR A SR 50 B 2R & 2017 4R 5 2 TR

B R FEE AL 5 Y
5 IR N IR 7 S < 40 LS

000667
200, 316, 276. 90 17

000672
52,472, 996. 00 43

§ 3 EEMFIHRIEMESIFERIN

3.1 EEMZ R

Hhr: ARt
F B 55 e b WEY C2017F4H1H — 201746 H30H )

TR R AR A | TARZ IR IR & K B
1. A sk -554, 727. T4 261, 862. 00
2. AHIR)E 1, 943, 556. 35 532, 109. 96
3. AT 3 4 A BUA ARV 0.0113 0. 0069
4. BAREEE T E 220, 934, 555. 21 56, 076, 196. 56
5. WIRESMBUFE 1.103 1. 069

E: 1 BRI SHES AR NGB 52 &8 T3, TP 5 bRl KT 2
(ISPl

2+ AWIC I st AR AR N . Beitla . HAloN CRE A e ERshlka) fnkk
RS IARET, AR A C Se i ad in B4 2 o AR sl et -

3. FrEEAOE 2 S RS — H, BRiZH 2SOV H S5 s s H e

3.2 e FERI

3.2.1 IR EHIE SR BUFEB KR KI5 R LS b B 2R i E g
AR W R S A0k A

N FEE | KR | WA | LG R B ~
TR w0 | mexe | mkasre | wwmeze | OO | ©7¢
>y =/

jiit#)% 0.91% 0. 06% 1.12% 0.01% -0.21% 0. 05%

TARAH IR S RAZ B

N FEEIE | P EMER | AR | Bk - B
AR 20 | w20 | muaxe | axpeze | O © | @@
>y =/

jiit#)% 0. 75% 0. 09% 1.12% 0.01% -0.37% 0. 08%

#3016 |




AR A0 W ol SR VR S AR IR R R B S & 2017 4R 58 2 TR,

3.2.2 HES A FEMURES RTHHES KE2Z) L5 RS B #Elas &

BN LR
AZR R G- O 0 B PR I 2R K (] S b £ b B A 2 3 ) B sk B S5 LR

14.61% -

12.98% -

11.36% -

9.74% 4

8.12% A

G.49% -

1502071 4 bbb =

sosoazedl LN T
L i O . S S

201412084}

T
i
[=]
=
+
¥
]
ol

2014-06-26
2014-08-20 4 f--+--------H

20
2
2
2
2

&

— ARk SR TP R e

AR S L R R Tl

ME

50&;
ESN
b=l
H
&
b=l



AR A0 W ol SR VR S AR IR R R B S & 2017 4R 58 2 TR,

B 4 0 B0 3 IR 1 32 s (] S 4 L A e 2 32 (1 B SR 45 L P

15.06%

13.38%

11.71%

10.04%

L n LI T 1 1 s S S N S

2014-08-26
201408-20

omtadnall NS e
201412-08 {} -

20
2
2
2
2
20
2
2
2
2

| — B Bl s (5 WLSE P RO Fe e — B Il L R S v i e |

e 1. AREEEGEFT 2014 46 7 26 HARL.

2. HEESERME, AESECIAN6 MNH. BEE IR, AREEE M &I 5 L& 5 e
B[R TR BV ] S AR PR L . AT e R BV Oy B RIFmai e eR T H, SREE
WARERAT BT RIBER CEAR /IR bR A HAt 22 v [ IE M S BT SR ) i« BUGIE.
RJURAT I . PISEAR . BRATAEK. GRS RRIESE . RIS, LR
P IE M 2 o VP < 4 R I At B T (B0 5 rh BRI AR OCHE) » ARG iR 287 3k kT
(I o A S ARG 2 33k~ MM A EL IS FBIE 80% —120% 2 1il; 4RSS HHZ, A
I SE NI B 5 LB A IE SR T A, A 3 G 3 1B Y 95%: FEFIRRR 1Tt & 4
T SN By IRIEAE Je R OR B I B BB H AE —4F LN B BURH 52757 B EE B S TEAMIR T2 <6
BRI 5%,

3.3 HAhER
T



AR A0 W el SRR & T AR A SR 50 B 2R & 2017 4R 5 2 TR

§4 BEARE

4.1 EGL4E (REGEE /ML) i

HEMFEESLHY E 25 M
14 4 EARFEEFFRSLHIAR | EHM 3

ERHY | EER FIR
LR RN 32 e 4

+; ZeJ5fE Merrill Lynch
Investment Managers H{T
5 PR B v Bk 4 R 36 MR AR AR
B e R e 4, Fore
Research & Management H
£ Fore Equity Market
Neutral H&HEEH,

Jasper Asset Management
AT Jasper Gemini Fund
FGFEZLT; 2009 FINA
TR EESEHEARL
", BUTHESZH; 2009 4
12 7 25 H&E4, #HETH
T A5 rh B2 4 BRIC B
FEHEM S, 2010 4
5725 HES, TR

N 2014 4 6 R ERERSHREESL
TG 1 3 4 H 2 H - 21 M, 20124F 4 H 26 HEA
23 FEAT T 4R 3 {5 5 A T =10

MG IR A B B 4
L2, 2014 £ 6 H 26
H#&4, 4T TS 4ont
Wi TR A T S I S 2 T
20154E 12 A 15 H&E4, H
A AR 3 45 8T 3 R0 il
BRAMNESE &2,
2016 %£3 H 9 H&ES, 1T
TR IS A DR 52
RBEEF L&A, 2016 &
10 H 10 H&4, #{ET4R
B S W AR MR IR B B R A
RIUF SR i S S I S 2 3
2017 £ 4 H 14 HES, H
A AR 3 45 BT AL A8 R 3 B
BIR A BIE 7r 7 Ak A
&4, 201744 A 27 H

&
(o2}
b=l
H
&
b=l




AR A0 W el SRR & T AR A SR 50 B 2R & 2017 4R 5 2 TR

4, HETRmEIME
RIG A E R A RIE R

S e,

AT E AR AT A ER Sk
W E FEAE 25 bs 2005 AN
AN TAR%E, BT AL
MERA RS, THK LT
RIS TR,
KIBGRESEEEH, TP
L PR s, T

e
2 B ot ] S, 2011 4F

10 A 11 H&S, {{E TR
Hiig 45 A /N 28 KR B AR
FREHSESEH; 2012
£ 12 5 HES, #FT
% 5 &l R HG 15 KA B R A BIIE
S | 2014 4 6 FR TGRSR SEH; 2014
T s gosH | 20 £6 H 26 HES, H{ET
4 0 R 3 45 A0 W A TR A B
m SHE&ZM, 20144 12 A

30 H&A, 4T THEE
e 55 AT Mk VR A B IE 25 %
VRIS, 2015 4E 8
H6 H&E%, 4 THRE
MHEERENEES KSR
P, 2016 4F 4 H 20 HES,
FHAT T AR i (5 U W IR I 5
RUER IR BT S G 4 1
2016 4F 10 H 27 HE4, 41
T TR 3 45 DA R 450k R
T T B R A A R R A

BIEGLH

EES

2012 A TARHG{E, BT
B BG4, 2015
£ 8 H 18 HEA, #HET
R Bt A 2 0 UG A TR A Y
GIEZT, 2016 4F 10 H
;$%§z2m5$8 10 HEA, 04T TARH (S 37
A R 1) 4 Aisa | 5 o R ERA IS
ZH BRI IS A, 2017 4F
1 A 25 H&4, $84F T A5
15 A0 5 R TR A B 55 #
REEFSZT, 2017 4F
4 H 14 H&S, HF TR
13 B L8 R 3 I B R A Y

&
-
b=l
H
&
b=l




AR A0 W el SRR & T AR A SR 50 B 2R & 2017 4R 5 2 TR

EZF R 2 gk e B
2017 fF 4 A 271 HES,
AT TR 3 45 B O 4 R

B B E TR BB A O
L,

4.2 BE AN E A A E SIEE MR T A B AU

AN, ARSEHNALIE QEFRRER ) S RRRENARE G, {5
VLIPS EEAT R A AP, RIOSRAE . B UR St SR U B A S I 2k e 7, R4S
) DR ) it b, D A R AT N SRR R B, TE43 3 23 & O AR A 2 (47

bl

g

4.3 AP GET U

4.3.1 AP 5 B R ATIH

NT AR RBEN, RIPERENN G, BERHIAES R S M iifisssd
BTN, AFREE QEFHREEEEER) o GESEEHA RN ER 77 E SRR INE) |
CGIEF R B RS E AR AP S ERFEN) SRR AR NEIE, € T (AP
GEBINEY « (CRELGEBIRE) ARV E B & RGN TR T W BRI ELE
TR E XS FSE T iR g AN A AT S A 2 BEAOR,  ATRBAE SR IAN . P s fanit Stk
HRAHOUIEAT A . AR, BRI T SE . PR AL B JE, A2 RO 2 PR 2% A B[]
—UEFFAAMHEZE 5 T R B GER R A S, BRH T RGP R A PG ERET#IE, SEWT A
PR T RBUSEAZI RGN, BARES ARG GAFEGE M E P A A & 2 15
RKAEFAREINEE LB S 1058 5 S S X AL 5 o

4.3.2 RERXHTAKERHH

AREARE AR NI HE LS. ARG, AAR A REAES 505
NTTFEN R H 18158 5y BT () $8 A8 By i iR 27 2 H S B B%IIE LA 2 . B34
BRI BT & BT R A F H R AL Sy, RPE A4 5 AR 2 i o

4.4 REHAEE TR KWAZIELHT
2017 S FF L A T BARRDITAS,  LAESR B sl AT I A4, 2Rl RATFE,
R BRI DS R A M B RIS B R . B oRE, —FE BIEREUT B 0. 93%, )R

%8 W FE16 W



AR A0 W el SRR & T AR A SR 50 B 2R & 2017 4R 5 2 TR

300 bk 6. 10%, GMEART Rk 4. 68%, KAS/NER I BRI ES . AT ERE,
L BAUORE, ARER R TR RKE e, TKIE 00 14.39%, 9. 19%. 8. 68%; MUK, AMAL
W D E T EE RS, 20 R 10..02%. 11, 65%. 14. 93%.

ZAE SN LA S i 1 @ s, e A 0 IR AL TR ACIRAS , AT HEAT X e
ARIEGAE A R — HARFHIC O R ACIRE G o (7 ZE X B Bl SR s2 R, R AR 2 5 il h
(G L2 HR F AR I B i R GV A o T 8 4 B T I R D DL S 4 B, AR
Z5ATREEATRIE . R RS SE R G R hR 1 . BEE T 0 00 s Bk, IRAa I Bt
SBRIEZEA TR, ARSI R TR, EE GNP G.

4.5 HEHNESKNL SR
WEWIN, TARAXU IR G AR A AT EIE KRy 0. 91%, TARATI IR & A0 B 4y
WUFE I AN 0. 75%, ST Ry 1. 12%.

4.6 REMAEETH ANBEE ST ETE R
AFE AR WIN B & 2014 45 8 H 8 HAEMK (AITSIESF R B HE IR B M%)
B HE R A

§5 BEASHRE

51 IREMAREEH~AGHER

¥ it H EH () R4 BB R )

1| AR EE 69, 311, 289. 10 24. 15
Hrp: I 69, 311, 289. 10 24. 15

2 | EEeH® - -
fif] 5 WAL 2 5 % 70, 339, 631. 00 24.51
He: iz 70, 339, 631. 00 24. 51
B SRR - -

4 | EERE - -
S ATA AR - -

6 | ENIREERT ™ 13, 000, 000. 00 4.53
Horbre SEWr A Bl A SN R B B
ol AES

T | BATHEFMES RS &R 120, 077, 244. 24 41.83

9 7 FE16 W



AR A0 W el SRR & T AR A SR 50 B 2R & 2017 4R 5 2 TR

HAh %t 7= 14, 305, 575. 59 4,98

it 287, 033, 739. 93 100. 00

TE: I TN R A 2 S B I BB T NS ST REH B 2% .

5.2 AR EAT L KRB ER R AE

5.2.1 MEWRZITW A RPFABRERRAS

AL AT M) ARME GO i 3 & W PV E L B (%)
AN S 7 NN N | 4 - -
B | RANK 2, 535, 300. 00 0.92
C | #ili&k 12, 580, 944. 71 4. 54
b B0 ) BV BOKAE R 555, 201. 00 0.20

A4
E | #5350k 5,010, 414. 80 1.81
Foo| iR MmEE - -
G | sk Efg e 1,232, 451. 00 0. 44
H | A fE ol - -
. E%%Eﬁm?M%M%%EUKH&% 891, 185. 00 039
J | Rl 42, 780, 646. 59 15. 44
K | par=lk 3, 725, 056. 00 1. 34
L | SRS RS - -
M| BT R Sl - -
N | KR BREEAN A L i - -
0 | JEERMRS . BHAHAN RS - -
P | #HFE - -
Q | DAARESTAE - -
R | Xt BRSO - -
S | GE - -

At 69, 311, 289. 10 25. 02

T iU TN JR R SO o S B i A B o T N S ST e 2.

5.2.2 WEHIRZET LT RPOBBERRRERRAE
o

5.3 MEHIRIL A SRME LS T 735 eI K/ HEFF BB+ 4 IR B R A 4

» 7 3 4 R
5 5 2L AR AL 5 B A2 Bk e () NRME T b
Fe B ARG R ZE 4 F) How (% NRAE (T EHA (%)
1 601318 [ P22 167, 500 8, 309, 675. 00 3.00
2 600036 R HRIT 158, 800 3, 796, 908. 00 1.37

010 7 16 T



AR A0 W el SRR & T AR A SR 50 B 2R & 2017 4R 5 2 TR

3 601988 o [E RAT 1,010, 100 3,737, 370. 00 1.35
4 601288 L AERAT 1, 057, 300 3,721, 696. 00 1.34
5 600519 OMER S 7,500 3,538, 875. 00 1.28
6 601166 MAVARAT 188, 100 3,171, 366. 00 1.14
7 600016 RARAT 358, 000 2,942, 760. 00 1.06
8 601668 Hh [ 2 3R 235, 300 2,277, 704. 00 0.82
9 600000 HWRBAT 170, 930 2, 162, 264. 50 0.78
10 600887 R Ay 94, 200 2,033, 778. 00 0.73

5.4 MEMREFFBM I RNGFRTAE

P fiii 75 i A ARME o) RS T FE ] (%)
1| Exfiz - -
2 | JATER - -
3 | &Rz 19, 998, 000. 00 7.22

Horp: BURME &R 19, 998, 000. 00 7.22
4 | kR - -
5 | Ak AL S - -
6 | FHAEERE - -
7| AR CATAZ AT 891, 631. 00 0. 32
8 | Az 49, 450, 000. 00 17.85
9 | HAth - -
10 | &it 70, 339, 631. 00 25. 39

A BT POE TNBER R A o B o B B = A R L o Bl S Gt T e R 2= .
5.5 MEMRIZA RAME SEEF = 1#E AR/ HEF R BT B4 Fior 5 B 4
e | | mEsK | NE GO | ARt oo | Do
Eefs (%)
1 111707141 17 R 500, 000 | 49, 450, 000. 00 17.85
(D141
2 150201 | 15 [EJF 01 200, 000 | 19, 998, 000. 00 7.22
3 113010 VLT ¥ £ 6, 690 698, 302. 20 0. 25
4 113011 HRK £ 1, 840 193, 328. 80 0. 07

5.6 & IR LA RME G EE T =1 E AR/ M HEF R RT T4 B P SCRRESF R 5

i

ARSI AR T AR RFAT B ST RS

%11 71 16 T




AR A A0 W ad SR IR

RURGEARUEFR R B HE G 2017 450 2 Ry

5.7 |G HRIE A RE GRS T E A RN R R R T4 5 & R S5 Y14
AIEEAM G IRARFFA T EIR

5.8 5 MR A SRMME G R T=3E A RN R BT T4 AGE S 5 B 48
ARSI AR AR AR T BGIE

5.9 MEIRFEE TR KBTI 5 1B 0L i

5.9.1 MEHIRAFZE SRR KB B 5 S A8 2 B4

o wm | TEE O s gy | ARIERI e
/32D (J8)
[H1707 [H1707 -85 | —64, 453, 800. 00 | -2, 117, 280. 00 -
ARMEZIBH AT ) -2, 117, 280. 00
AR A TR B A s (o) -3, 057, 480. 00
AR AR B A A e iE 228 (o) -2, 227, 560. 00

5.9.2 AR S TR BB R KT BBOR
ARH G AR W BT B2 T PR AT (R 5

5.10 | EMREFZ S TR K EFIHHEZ 5 B0 i

5.10.1 FHIE U KB R BUR
AN, ARG RIS AU B TR
5.10.2 R EWIRSE ST T K E G B oM 2 P 4
AT G AR WIARARFAT B GO S8, th oot -
5.10.3 AR E U B R4
AN, ARG RIS E AU B AT R

5.11 B HAAWE MHE

5.11.1 ZEERE K +RIEFRRIT ERA AR H IR E T TILRRBE, SRR
Hom HAI—F RN ZBIATFES ATRIEE.

5.11.2 FEERF KT+ 4 BEEARE H 2 & R E 3 & BB R E

12 7 16




AR A0 W el SRR & T AR A SR 50 B 2R & 2017 4R 5 2 TR

5.11.3 HARE =R

F5 R &% o)
1 17 ORAIE 4 12,928, 321. 75
2 | BISCIESIEH K 197, 648. 39
3| RIS -
4| BRI 733, 873. 14
5 JREUAT FR K 445, 732. 31
6 | HAhRYEK _
T | R -
8 | HAih _
9 it 14, 305, 575. 59

5.11.4 1R S RIREFA Rk TR BB AT SR 55 04

5 fr AR 195 44 7K R E o) L BT IE L] (%)
1 113010 L7 e fit 698, 302. 20 0. 25
e RS IARERA AL T 5 B I AT 4 e AT A8 e 57 WA 2
5.11.5 W EWIRIT B REFFEREZ R B LA PHA

T
5.11.6 ¥ B A SR & FHE R FHA ST F R
Tc o
§ 6 FHRELHHES)
AL
i TARARHIR A A I@%ﬁgﬁﬁé\
0 S A0) e <5y L B 112, 366, 538. 34 88, 239, 899. 74
P S0 300 ) o <5 FR ) 102, 454, 947. 26 2,349, 197. 87

I - 1 7t ST 1) 5 <5 L U ] 73 40

14, 505, 208. 70

38,116, 101. 61

U35

T I R B = HR 0 AR B A (4 Bk

T S AR L <y B 0

200, 316, 276. 90

52, 472, 996. 00

FE: 1y R IR B A B LD e, B N A

2 AR ST A] e <5 5 U ] 3 80T 55 e 46 L 4 A0

b

W16 |



AR A0 W el SRR & T AR A SR 50 B 2R & 2017 4R 5 2 TR

§7 B&EFHEANGHERTRERTAREEEN

71 ZEEFHEAFHAZESHIRANFIL

BT A
s W) N FRE B A 44 37, 821, 403. 80
5 JHATE] SEON / R O s 40 0. 00
5 HA A 1) S HY /06 [m] s 47 0 28, 818, 443. 80
s W AR N FRE AR 44 0 9, 002, 960. 00
R HARR R A S0 5 36 4
N 3.56
AL %)
VE: W TR S R A B SR B N
A T 400 ) 4 AR DGR [ 47 40025 T e H 3 00
7.2 ZEEENEZHBEAREBREAREESER 5 A
Fe L5 T 5% H TomE () | ZBEH o) | EHEER
017THE6 AT 20, 000, 000. 00
1 54 i }%Ei 21, 280, 000. 00 0. 00%
20174E6 H 15 8, 818, 443. 80
2 sz 7] 67 . 9,391, 642. 65 0. 00%
P 28, 818, 443. 80 | 30, 671, 642. 65
E: AHESAIREARSE NGBS RSB EATESHED
§ 8 MEMKABAESRKERSIFEHTIHEMN
2 /\%’ﬁ = O /\%'ﬁ: R N
T IS T B el e v
TiH AR | RERME | REMFLSE | HEeanE A R
EL (%) ELfl (%) R
%igﬁkﬁﬁ 9, 002, 960. 00 3.56 | 9, 002, 960. 00 3.56 3 4F
Dl 3
B k= N - ~ B _ _
EH AR
B s Y NG| - - 992, 523. 49 0.25 34F
B k= PN N - - - - -
HoAthy - - - - -
&it 9, 002, 960. 00 3.56 | 9,995, 483. 49 3.95 -

T T IO TN TR R B B 2 < e A B EL 1) 23 TR 5 v T e e 22

b=l
H

b

p=t




AR A 40 ek SR

W TR A TR RGE IR 5 B B

2017 58 2 A

§9 MR RE RRHFMMERFR

9.1 REXMNE—BRERFEZESHFLAARTELT 20%K1E M
SR 0 P e S L s IR S
i
3k R | i -
o | e | s 20w ﬁg ffﬁ ﬁg 1 %Eﬁ
FRIERF i) X i ” bl e
HLA 1 20170504-20170630 0.00 | 92, 230, 347. 35 0.00 | 92, 230, 347. 35 36. 49%
N - o - -
R P

R BV N, 1 755 OB R R, L% ph B 5 S i 25 e A
}—LIZ_LO

9.2 B FRERRKWEMEERFR

.
§10 ZEXHHEZF
10.1 EEXHEF

[u—

2 (LARERE 40T SRR S AR AIE R B R e R & B H)

3y (LARFR{E A0 o SR 5 T A SRR TR 5 B 2k
4, FEGE NS BEALIE . EDL R

o1

»

10.2 FRH

BB NS SIE AL

b
o

v BEEFEE NS BRHECE . EL U,
v AR I P e T NAE R E ST AR 1 A T

b=l
H

EFE B 5

v PR A 2 A o AR A A o Wi SRS TR 45 B RS S TR B B A e SR DA




AR A0 W el SRR & T AR A SR 50 B 2R & 2017 4R 5 2 TR

10.3 ZFE AR
Pk F TR E VI TR S SR B D] . WRTFE AT AR J5, 756 PRI () Y BUAS Lk SO = BN



