77 iE YR 300 L2 PASE 5 BT i G H Bl J7 5 B 2 4 2017 SE 5 2 TS

5 IR 300 BB PAR SR BRI EHES R T XS
2017 £E5E 2 ZEHRE

201746 H 30 H

BEEETEN: BHEEEEEARAR
ESHEN: TERRRITROHGRAH
WEXHAY: —O—LFELHA=T+—H

#1013k 12 51



S 775K 300 BE 24 AR By BT GRIR BOiE 7 5 B2k i 2017 4R 58 2 Rk

§1 EERR

HE NI 2 JOE FORIEARIR S BT R E R 2 1% SR
B E IR, B S RN e B R AN ) S T AT

FEEE AN E@E AT R A PR A AR AT G& FRE, T 2017 4 7
A 18 HEZ 7 AME F M & fabr, SEEMARRASRESAE, RIERE
N B RRICER. RS i KR .

B N RTE LAWCAE L B IR S SR N B A IS R 0, (HAVER
WEEE S —E B .

SR S ARE IR REI BRGNS, PR E/E 3% sk
T N 240 ] S A < IR AR S U W

AR A I 25 BERLR T

A IHE 2017 4F 4 A 1 B2z 6 H 30 H k.

N

§2 EHERBE

Fe e RIFR 5y 7R 300 R245 ETF

K4 F AU 512010

A2 gAY 512010

S (S SRR (ETF)

FeaFEMH 201349 H 23 H

s IR I S AR | 41,549,675.00 1

B H bR B EREEAR AR A, A8 SRR e 2 R R R R 22 1)
/Mo

P g ANFE G BRI A S, W58 A 4% B FR I Fa 4L
[ ey I L ke B HA T A i FE G I SR 4 B AL,
AR 148 et I B A 1) AR Bl EAT AR L 1
B, BAERFFRIE L 38U & T S 2T TAR)
RSO BT, B 4 B KR IO A 8 45 B 4




S 775K 300 BE 24 AR By BT GRIR BOiE 7 5 B2k i 2017 4R 58 2 Rk

A& H B GRRAS,
B H

DLk B 55w BB AR 195

b & B

PR 300 R 2 AR TR EL

RS AL 2

R,
F1 AR WA 2 R AT

& EEERH S B HIR R ER s 15
HA 5 s S R I Iz & AR

It
il
N
>~

Gy ik G E AR AT

s
& | &
o
I
>~

o RS B ARAT IR AR A7 BR 22 W)

§3 EEMFMITMESHFERI

3.1 ERMFHR

A Nt
B 5 1A
Eov S TE
(2017 44 A 1 H-2017 %6 A 30 H)
1. B 2 S i 2 327,461.27
2 AR 5,027,000.08
3BT 22 5 4 3 BA B 1 0.1330

A4 AR FE 4 B 1 E 64,462,079.16
5. 8K 3 S A0 B E 1.5514
E: LIRSS AETEREE NAWERE 53 &S g ], 1A

R A B KT AR T P s 0y
2 AW C eI s Fa Ak A A RO . Bestiias
AR FIERAH O 9% F S IR A, AR Dy A3 O Se e in EA 1 22 78

WA B RS
3.2 HEHERIN

HAN CAE A e

3. 2. ARG HIE & E IR KI5 RIS 57 LB e am 2 1 HE 3R

3 i3k 12 11




77K R 300 PR 2 TA A 5y ROT TR aUE BOIE S 50T R & 2017 SE 55 2 Rk

NZ
WL
i | Be i
e | o
e KR Ka%E | 00 | @0
KO | x|
%@ i %
®
@
Ejﬁz/P 8.73% 0.90% 8.97% 0.92% -0.24% -0.02%
3. 2. 2 S A FERURES RIH N KR KIS RS LBt
28 A F ) L

55 7 1R 300 R 25 PAEAR By R e B SR Bt 2 4
ST E I K R 5L G b S R 7R R G D SR B AT L A
(201349 A 23 HZE 2017 %6 A 30 H)

76.42%

66, 86%

57.31%

47, 76%

38.21%

28.66%

19,10%

0.55%

0.00% 4 -

-9,535%

-19,10%

2012-09-22 2014-05-11 2014-12-27 2015-08-12 2016-03-29

|— BH kPR ERTF — IR ]

2016-11-12 2017-06-20

T BEEEFREMERGIR, EehPuHERKE)y 55.14%, [FHML
G AR a2y 66.19%.

§4 EBEANRE

4.1 Z¢2E (RELLE/NA) FH

ot ] (At | 5 )
728 H
p W T ke

4 i3k 12 11



S 775K 300 BE 24 AR By BT GRIR BOiE 7 5 B2k i 2017 4R 58 2 Rk

B | B4E | FIR
Hi | HY

AREEEWIELE., 5
35 HRAIE R A A ] Y
50 %2 5 BUIF i =N F e HGiE
s A AL e S A B L LN
5y 7715 FIE 500 22 5 T
I EOE S v 4
(MG LB . B ITikiES
NCIE =R G AT =5 oty
REEMREESLI, 57k
IE 50 $8E0 0 GIE S %
BREMNFEELE., 5
IR THRBY PAE S 1
BREMNFEELE. 5
BR300 A2 5 BT | 2013-
feHUR AR %S | 09-23
SR SRS L,
5y J5 1595 300 A2 5 BT
TR B R AR TR 7
BREMNFEELE. 5
IEYPER 300 JEERAT S RhAT
G R IR EOE %
HRREBEALNHESE
2. 57 YE 300
RAT &AL 5 Tk
FREOE SR o A A 2
s NIy P 5 i
TRB PAF IV I 4
)3 4 25 1

& W

:M.#
pgut
o

REHRT b B

il B 7 A, AT EERAT
Consumer Credit Risk 15 H]
JRUSE 73 B il S5 Xl JE 4
12 4% | BEA R A F oM. 4
s, ReaH, 57
I8 HE S P PR A Al % 5

T LI R AR N G A FAERZ B, BT H Iy A 5 2 AR
15 H 34

277 MV )25 SCE AT L D2 CUEZFAL AL N A BE R4S BRI BIAH SR
iE o
4.2 BEANREPARZ SR T F 03 A

RN, AIEGE BN (EFFR BT EEEIR) S50 RIERE &
AR S U S S R R SR RE . ABUE T BUE T
BHE AR E, REWSEEH . SRR oea) 5 e BSR4 58, fE
PERI S RIRTIR N, VS M AR A NBRER G A . EARREIA, HEeiaff

o
Wk
)
=
pu

5 jidk 12 11



S 775K 300 BE 24 AR By BT GRIR BOiE 7 5 B2k i 2017 4R 58 2 Rk

EVEGI, T F IS O DA AR AT A
4.3 AP HEYH
4. 3.1 25 Zy il BE (4T 1 0L

RGP T BB A A IR S R ORI . S AR
P2, DLKSRAL S W MR AR A P XA FHCR A, UISER TR 25 ik
AN HE N HLIE 1 P P45 A R 5 o) 5 % % 4% 00 5 B B R AR R 38 5
HRESE, HEMZGPATH AT, LB RS st e 1E
ATHRA WA JFEN, I B8 5 RS AT G, USRI R AT Xt
R REHAE . RMEHN, 2T 50 B AT H I R
4.3.2 FHE AL GAT AL TB Y

AREWIN, AFENIEREHES SRS AN S, FHK
7138 5 IS B/ IR BRI AT B B 1R 24 H RS &) 5% 38 538 5 Ik, H
3 UCONTRHUE A BT 4 A DR SR 5 R AR & R AR R IWZE 5y, 2 ORAS
7 i 45 228 B TR ) ik 4 TR 5 W8 SRS S [ T R AR IR IR IRV A ), A R AR 5 B 58
JBAT T AT

FAREIAN, RRIUAEESH T 63 HOR A V2 5 AR a5k i 7 528 5 o
4.4 REHNESHIBH ISR SR UL
4. 4.1 R P G 1 U SRR AEAE BT

fER T AT, AARFFLAGHERT, 2017 E£ o FEENENETFEKE
2T RIS, R AMENEBEE R, 6 HaEE PMI R A
51.7, [FRF kAN AR G 55, 5 H Dol Ak EE N I5#E 13.1%,
[Fi] AR AR 16.7% 0 SR B ATHF 3 T 2017 4F LUK AT I B2 fBUR A,
S INEAE NSRRI, FWRAIETE R EA IR . —FEART
SO RIS AR SRR Fefa G o, ORAE R AN R 3 oo IR i BIHYE 224 ml
F6.8LAT AT I, ARG, s 2% FIEZRIE LT 20.93%
SCE o FERKE 7T, R/NBEARSR LWL, ARZRPE FUF 50 F840. J7IK 300 FE 4k
43 ) Lk 8.06%-. 6.10%, TGN ARZETE . HiF 500 F5 %0551 T 2k 7.81%. 4.12%:;
b TH, CRES . A A SRRl BRATSER BBk E AT, BB T, R
P, SRR N k. A5 BN IR 300 BR 2 4R 4 1k 8.97%.



S 775K 300 BE 24 AR By BT GRIR BOiE 7 5 B2k i 2017 4R 58 2 Rk

W WA AT SN IER IR, TE8 M, AT HOE RS AR, REFRE
SE IR BB HE S G, 723 BB R AN JE 4 RIS AT SIS, N 4 50 ) AN i
PHEA AR 7 e A AN BRI R 22
4. 4. 2 A5 FHN HE S L S R I

BEWE IR, AESHHHEN 15514 75, ARG PHFHE KRN
8.73%, [N G LS B RN 8.97%, H BREA W &5 B IHAME N 0.02%, 4
TEERER R 254 0.506%, 5 TR bRt 75 A AL AE 1Y) b il B 2 1
4. s E PN ESFE AR RE ST HENE R

HAHR S Y2 2017 4 4 F 19 H, AEGIFAES A TAEH EER
FEEHENS T T I e HIE T .

H AR S ]2 2017 4 4 F 19 H, AEGIFAIES N T TR H E SR
FEFEART AT it . % RSB =S ER) Mg R ZEZ IR, &
KAk satk.

§5 BEAGHE

5.1 REMRESHHEHNR

B e BT

5 i H S5 (I8
KL (%)
1 | BGEEHRH 62,047,472.61 95.91
Horp, A%ZE 62,047,472.61 95.91

2| [ 5Bt

Hr. fiigz

B SCRHIESR

S SEEARFINRY S U
S




S 775K 300 BE 24 AR By BT GRIR BOiE 7 5 B2k i 2017 4R 58 2 Rk

6 | RITHERMEEH TS/ 2,634,819.92 4.07
7 | HAh B 9,837.49 0.02
8 | &if 64,692,130.02 100.00

A PRI ER R IS R B A E R, 1 5.2 A THIA SRR
BAGKAG E I 1E -

5.2 MEMIRBATI A RIBRERFAS

5.2. 1 REWAREATWRPIEARERRES

AR

RIEl

~fehE (o)

=B Oy
EEEE] (%)

A

PN NI R 4

Rl

illig b

52,668,209.47

81.70

CEWAINE AN S W& e S 1 E 9
\

SN

R AN

6,905,763.14

10.71

ACEIB . AT HEEL

I | | m|m

ER R4

B SRR A

R4

Pl

LG 55 Ak 550k

BHART FEAMBAR R

KA FREEAN 2 3 B0

JER RS« BRI A R 5k

#E

PAMR 2 TAE

2,473,500.00

3.84

A AR AR R

w |0 |lT|lo|Zz2 |2 |r | R |«

oie

At

62,047,472.61

96.25

5.3 MEMARILA SMME S ZEH = 13E LI R/ NP R T+ 42 BRI R B 40

8 jidk 12 11



Sy77IKY R 300 L 24 AT 5 ROTTEGRIR BGIE F- 43 B 6 2017 4R 55 2 Rk

RS H T

B | BREEAREY | BEEARR BE (B ~IME (6D 1 Le ]
(%)

1 600276 B Fiij [ 24 203,063 10,272,957.17 15.94
2 600518 FEEA 356,626 7,753,049.24 12.03
3 000538 =] 62,559 5,871,162.15 9.11
4 000423 7 or] ou] fise 62,861 4,519,077.29 7.01
5 601607 R 2 138,623 4,003,432.24 6.21
6 600196 HEEY 120,816 3,744,087.84 5.81
7 600535 b | 77,887 3,235,425.98 5.02
8 000963 HREZ 58,397 2,902,330.90 4.50
9 002252 ikt 127,205 2.574,629.20 3.99
10 000623 HMER 111,760 2,558,186.40 3.97

5.4 MEMRIEBMF MM RN FEFRALS
RIEL ARG IR R FFA iS5
5.5 MEFIRIEA RME LS T E LR/ HEF FET T4 SRR A
RIS ARG IR R FFA iS5
5.6 REMIRILA RME G ST = $E LB /DR BT 48 B SCRFESS
4 E
RFHE G AR R R R B SRR
5. TR HIRIZ A RUHE S EESEF=BE HBIK D HEFF T B4 R &R 5
|
RIES ARG R RFA L.
5. 8RR E IR LA SMHE 15 2 S F 8 LUK/ HEFF I8 1042 BUIE R 3% B 41
IS AR IR AR FEA BUIE.
5. O HIAR AL S B W3 532 5 18 0 v
ARG AR AR R B I 48 3 0
5. 104k & IR A ESHE 1 B A5 5150 Ui
ARFE B AR IR AR B A TR
5.11 BHEAEMEME
B. 11 I ARG H VBT T 44 UESF 1 AT E AR AV H IR I 3 T S R Y
BTERR S St H AT — SN Z B ATl T AT TR o
B. 11. 2 ARG H UE (1Al 144 I S50 A R A R R 1 4% 1 i 2

9 ik 12 11




S 775K 300 BE 24 AR By BT GRIR BOiE 7 5 B2k i 2017 4R 58 2 Rk

5.11. 3 HAth %I %% 7= 4 it

Fr5 K e )

1 7B ARIES 9,371.17

2 2T 27 Bk -

3 oz W A ;

4| IR 466.32

5 o AT FR 5 ;

6 FoAt ST ;

7 9 -

8 Hofth -
9 e 9,837.49

5. 11, A3 JAPR 5 1 AT J IRE U FF) m] P i 57 P 4
AN H AR T R AR RFAT AL T YK ] e 5157
5. 11 53 75 JIACHI 424 I 232 Hh A7 A At 52 BR 175 0 1 i 1)

I 52 R 3 4 e B
BT | AR
Fa | BRERE | BRESLKR I e E
B HHE LA (%) | 1 35 B
Jo)
i
1 002252 | g3+ 2,574,629.20 3.99 Eﬁi%
§6 FHHAXESMHHZD

AT
2 ) 3L 440 L i 22.644,002.00
e SR 4 5 H A 4y i 20,905,673.00
Tl S HAFE 4 R0 [a] 47 4 2,000,000.00
e 5 HAFE S 97 0 A B4y i -
5 A AR L 4 400 B 41,549,675.00

T BRI G B E I A AT 4,470,268 1 WK EE G B AT E I A

#
S
=
H
N
=




S 775K 300 BE 24 AR By BT GRIR BOiE 7 5 B2k i 2017 4R 58 2 Rk

i 25,375,941 1735 5 HIAR AL 5 3741 i HR I 43 %51 20,905,673 77

§7 ESBBEANZHEAERSREAESERL

71 ZEETEARFHEEESRIRNHBL
AR I N B BN R R AT S B
72 REEBENZRABEARERREES S A
AR A 2 BRI AT B I IBefel SESEARSE G A

§8 HMBRERKNEMERRFR

8.1 &N B —RRHE A ES R ELHIE T BHEL20%51F 5L

ZE A o
2 0 T 4 S ﬁgiggﬁ

13 2 K A ‘ N
B | BASEE g |woy | w0 | S5 | o
Rl PURTRIL | i i B

Q0% 61 X [
WLk 1 IZEIOEI-Z?O?_E?Z‘; ?62)2 20,905, ] 20,905, | 50.31
30 [ 673.00 673.00 %
R

I, AT G AL B R A L Bk 2 BRI 2006 80 15 10, HT T BE S B
AT RS B BT A B LEBONER IR, AN B 1 R AIURE (] W] g 2 X
e BB BRI B Wi o0 T 2 8 BN AT RETC I LA & BRAN A% S I
AR G B DA BB A [0l B, m] e RIS I RS s S 350 3 e vl 5
REAUBEE], e BN T BEMR I 5 <6 15 [F) 40 X 1R #0070 A8 S0 V85 ] B £ 4 32 ik < A sk [
HIE, ATRESZ MO B eI 55 7 B 5 S BB 3 RN [ Jm A Bk 4 tH B SN+ A L
P H 5 517 19E R 500073 76, FEibml feimimbe s fE s, HHAMIE & & I uiE &
bR GG FEEE, a3 e mBLL B BB £ AT RAA ARSI 8 oA
BERR PN A RESH A BOIE AL

VE: FA O B EL I W B SENSE A B, T[] 473 A0 i B ] ST 3 <
§9 FEXMHER

9.1 ZEBEXCHER
1.7 I WS A% 5 5 1A )R 300 25 24 PA A8 5 BV B BGIE 2 5t 3 4
SEE A




S 775K 300 BE 24 AR By BT GRIR BOiE 7 5 B2k i 2017 4R 58 2 Rk

2. (G J7IEY R 300 PR 25 P AAE 5 R TR BOE SR 3 R AL G e 8 5 1))
3. (G778 R 300 & 2 DA AL 5 BT R FE BOE S 3 R AL AT B L)
4 BN 55 GRS ATE LR

9.2 FFIBOH R
J T RV DX BRVTB MR R B 30 5 MIARAT KJE 40-43 #.

9.3 HEREHR
PR BT ) G 2R A ], A AT 4 A 2R S 5T B A

STt EEEERRAR
—O—tHEtA=+—H



