i

I 030 6 9 ] 1 A 7 45 B < 2017 44 AR 75 4 22

ANEARGL e L

H

RIEZF R H €

2017 4R34

pdh.
b

*

EEeeE L

2017 %6 H 30 H

ZeBEN: BNESEHEGRAF
ZEFREN: PEHBEITRHERAF
HwEZEHAH: —O—tE/N\A=+NUH



TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

§1 EERR®

1.1 BERR

HEEHAMEF S HERRIEARRS bt A EERBICHE. =S HERREE
RIGE, FEXF I P2 LS | oA M R e B PR A 1 B % IR BT . A4
MECE =/ U P EHEETRE, FHEERKER.

HEFEE NP EARAT IR A R A RS AR S A FRE, T 2017 48 H 23 HE
TR RIS ARRR . ERIL FIE TG SR R A AWM EN
7, ERNEANFERELE. RS RR IR RN

HE G R LAWCSAE L R Bt i R A ER IS P B R, (R RIIE R 4
—ERF

BEE NS AMRE AR LI GRS, B 7 AR R SRS/ AT
20 ) S AN 4 T A S U I 1 S LR

AAE PR TR PR R RS, IR T RVEANN S, D AR R
HIES,

AR A I 55 BB R T

A A 2017 £ 1 H 1 HilgZ 6 H 30 Hik.

=



TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

§ 2 &M
2.1 FEFAREMN
Fe & THRR THE A 0 368 UK 49 558 [ i
H 4 TG 050020
I 050020
HEiEE A LI FRIFF I
HEEFAERH 20114 H 25 H
FHEEHA T A A PR A |
RELEN R ERAT B A R A A
e BHAR B S B A0 130,635,233.82 15
ReEFRAFSH A

2.2 BE&r=HiiH

BB H AR

ANHe Gl BAT A ERORSE B I, SR T IEAR GBS AR5,
FEA AEHI N R AT &, oSt H s~ e ok Cag k., [
I 73 SR B AR A

AN
élﬁ[l:l\

ARG R B L NS E S B R i B TRE A eI
S B ER AL & 538 5 A E B35BT DSR2 A 45 A O SR

NiEsaad e i

pm gy
b e ot e B R S U 25 R 2 (S&P GSCI Precious Metal Total Return
Index) i 28 % >R0%+Ar 3 A A ™ i S U a7 8 (S&P GSCI Agricultural
Total Return Index) W73 % >B00%+H5 i 2% Ae Y 2K S i 45 4 (S&P GSCI
Energy Total Return Index) W23 >20%+ = 77 3 56 [F 38 ik (R 37 5 F2 4R 4k
(Barclays Capital U.S. Treasury Inflation Protected Securities (TIPS) Index

(Series-L)) 25 % >30%.

PSR 2 45 AR

AR NG I, B ERGHEHE DY PUEIA R B . AT
TR I PUE MR 5 T2 B 5 DU AR T2 B O 1 2 e AR 587 . il
KR 2 22 PR JH At 7 2 S e K £ 7 R K RH 5% O 2 R B 7745

ARG AR AR TR R &, = T e R e bt a4,
J& T e A e R B P 4

23 HREEEAMBESIEEAN

T H FEEEHN HEFLEN

K LSS A PR A [ ERAT B A R A F
N H4 FIViLE FkR
E T :

B R 1 0755-83169999 010-66594896
iGN

HL T MR AR service@bosera.com fcid@bankofchina.com
BRSSO 95105568 95566
B R 0755-83195140 010-66594942

5 3 Uik 27 I



TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

IR EYITIARH XIRE KE | bR I X E TN K]
VE Mk
70885 H AT KIE29)Z =
I H JURAEYITARH XIRm KIE | A i eI X S TN K
70885 B AT K E 292 =1
IS I 2 A 518040 100818
EEREFEAN kG FH [E 7.

2.4 SESMECR B AR B A

T H B2 A ML TE i i) BN FHEE N
e L | - Bank of China (Hong Kong) Limited
|- o E AT (FHE) A TR A A
VE M Ak - F UM A IE 1 5K E
IR0 Mk - Fs IR TE 1 5 R E
HIS IS 2 - -
25 FREBETR

AL i T S BB R R AR A R P ERERR . IERIHR . _EEIERR

BRI G 2P PR I SO BEON LI X R http://www.bosera.com

RGP /B A FEGE N BIESIEE NMEFT

H
IS
=il
pi=:
N
~
=i



TR I 70300 K 9 [ e UE 7 $5 B8 JE < 2007 S 4 PR o 4 22

§ 3 EEMFIHRIrMESIFERIN

3.1 FESEHENT SRR

SRERAL: NIRRT

3.1.1 HEBHERER

WER (201741 H 1 H&E 201746 H 30 H)

IS A K

A O S A 3,469,501.11
AR -3,308,530.20
TAST- 35 35 4 4 B A B -0.0242

-4.74%

3.1.2 IRBAEMIELR

WEHIA (2017 4E 6 A 30 H)

HHR AT A FE 3 4 1 AL A -0.5874
AR & 77 i E 65,577,485.08
0.502

AR AT

T AW O SHMaRRREA AR Seitilan . HthloN CRE 2 et E2Rshika) 30
FRAR S HLE ERA AR A s Bl as in EAS 2 se AR sl e
Wb Bl 22 LI NOR SR AN A S ZE - Sl R R N A SR SN o W G S (IS

FrAA+
3.2 BEE&ERI
3.2.1 EE&MAUREE KR XSRS RS 2R
| kg
- WA | gt |
n Y REdE] M | HErE s
Bt i e 2D WK REE | s O&E) @—®
225 s PN
a HiZ=le) #©)
@
i xk—1H -3.46% 0.55% -1.96% 0.56% -1.50% -0.01%
FE=EAH -4.38% 0.55% -4.22% 0.58% -0.16% -0.03%
2R H -4.74% 0.56% -5.16% 0.56% 0.42% 0.00%
ok -3.83% 0.44% -5.51% 0.60% 1.68% -0.16%
it =R -27.56% 0.62% -21.08% 0.68% -6.48% -0.06%
ok AR -35.64% 0.66% -26.39% 0.64% -9.25% 0.02%
ﬁ(\A = /_;E/*
HEEGRENR -49.80% 0.65% -32.30% 0.69% -17.50% -0.04%
HmES

E: REESILG RIS R i m & e R Bz 1540 (S&P GSCI Precious Metal Total

Return Index) Ui 35 2 >Q0%+ bt i % AR 72

B aife%E (S&P GSCI Agricultural Total Return Index)

I 2 5 >B0%-+h5 3 = B AE VR S IR 25 A5 H (S&P GSCI Energy Total Return Index) i 2 % >20%-+ 2 57,

S H B A 577465 (Barclays Capital U.S. Treasury Inflation Protected Securities (TIPS) Index

(Series-L) ) 7% >30%.

#
o
=




TR I 70300 K 5t [ R UE 7 45 B8 JE < 2017 S 4 T4l ot ok 2

322 BEEEFAERURESHBRTHHMEM KRR RIS RS BRI R 2R3 Kt
®

TR 70008 I it [ R IR 5 4 B e 4
8 R T A G K e 5 ML G L R R WA 2 26 g S8 7 38 o0) L
(2011 4£ 4 A 25 H#% 2017 46 H 30 H)

10, 00%
0. 00%
-10.00%
B g — W N
-30.00%
-40,00%
-50, 00% M\M
AL 20 }O/U QO;U }0/. 5019 ;Oza }01~
ISbgc s g B0 T U0 T 0en S0
< ) <) ) ) S )
—hBHE R HERRE ——EEEERE




TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

§ 4 EEAIRE

41 BEEEAREERERFLR
41N EGEEA R EHESHER

RS E AR AR 2 E N E L WX ESE AR Z —. < NERONEMT &2 H
I o (IS A 50T B SR R SR AME R R I 8% 2017 4F 6 H 30 H, TG A R ILE
7186 AT IR, R E S REE G HE ST BE M LR EE S, DR ERIK
PO BAHLE 6357.79 (L C AR T, Hrh AZERSHIBG 3763.55 (L C AR T, Ril4r4@
814 fZIE AR, S H AR # P B K B S A Rl 22—, FRE 8 V=8 BB R 42
FIRTA

1. & h5;

MRIE AR AL S L 0 gert, iR 2017 45 2 =K

B aa B4 7 T, R i SR A 4 B, M RIESE AR T 200ETF A48 LIRS IS K % 16.07%,
TEIFZE 104 RIEL 4 hHEAAHT 10, TS & )7 300 52, 1IN FIE 50ETF 5544 Dok /B K 2 4
ZHT 15 BRI R EE I, I TERATIR S B S DURIFE I 20 20.90%, fE[FISKE
128 WRIEEhHEA AT 1/6; TR A BL 3 5 vy 1IN U T LA A DSRS0 12.13%, fE[F]2E
B ERT 14 RS RIGHCE MRS, W Es) Jy . [N B 3 R 5 A4 DOk A
BEKA5) 8.95%. 8.40%, TE[FIFSEESE thHEA4 AL T/ 1/4.

TRARIFE G rpr, 1IN ORZROR AR & T S ISR I R AE R 36 137 Wb HER AT 1/3; Xl
a H ARG L, I T AR T C B R A A DR G I A [F) 2R HE b R 44 T 10,

WEFEER, WS ETR(D R)SFELURHEIE K3 3.67%, fE[FK 14 A5 —

ST, KHARRUEG 5 AR G rh, IS PR (A 28) IS B Al 5 e 4 S 4R LUK
EIGKAAE L 797 JAEA4HT 1/10; @ fidr MEE e, WEHE AR S, W KRB R 244
FEDKIFE I RAE 417 R PR 110, SRMmiiip e B, SNkt A4 Dok E K R AR
631 HIFISIE SR AT 1/4; BefUEETI, NG R 57 (A 28) S5 FE LSRR a2 3.78%, A
Kz —.

QDI E:& /5T, I K Hp AR RS i I 522k 4 (QDID . I K Hp A ARSI I 5 25 4 (QDID

(FETL), SELRIFEEKE 5N 13.46%. 15.92%, [FIZSHELART 12, 1/4.
2. HAhokF 4
2017 4E 6 H 23 H, /7 HRA: 3002017 4F 55 J7 S bl 2 8 555 i S A e L7

7 i3 27 11



TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

JHESAT, (IS B SR P B 527,

2017 4F 6 A 17 H, His EIESRR 37000 A 2R E WA MR R 3 11 S HLB—— i sk 4
G RS AL B S IR TR BT, IR S A A B A R I B4 (E R BRRA A3k —
IS F RSB A T (IR ) 7.

2017 5 3 12 1, b e R A 20 A 565 D Je o EDLRA 0 5 8 0 o R A B B IR AR AR VR
HIFo 752016 4+ KWL 4 A R 212016 42 B [ 5 YA o $5 % B 2 [ AR B 101 4 ) 2K
R, AU R AR 8 (0 f 3R = AR R PRl i 25 A R BRI T e 3K 2016
S P LI 2 R 4 TN AR A (503K <2016 47 RAMR 55 B B 2 0 3 . {35 353
“RARRRE AR R B B R AL 40

2017 £ 4 H 25 H, (IS4 AE 2017 A [E B £l 06 2> B 55 U Jg o [ < Bk 4 i AL |
34532016 FF LG HE TOP AR %>,

2017 4= 4 H 25 H, 7 el v B 5 44 3 7 0 58 DU Ji v 1 6 4 M e AR i 2 AL B i 1 I,
I S G BB RIP = B R AR IR S AT, AN AR EREELI, B =4E
A i R S 2 HT,

2017 -4 H 8 H, TEH-TIUJmrh E A 4 4= 2mie ghAl b, 1RS48 pP 2016 4 FE[E] &
AR HER S AR B A A W], BT T SR R R A (160512) T A FL AR IR BGR & B e
EPEEE N T L (160505) 372016 £EFEIT IR & M e A= 3k g7 15 H 7 (050011)
PRI G R B R SR 4 2R3 4 TR R A6 5197 (050027) 3k+2016 4 FEFF Il fil
B o S

2017 4 3 H 10 H, b [ TR RAT R A ARAT #8248 I <58 1 ) U BEAR T A4 0T 18 dn 22 O TEATTM
V& TR, TATRT X S BN ARG T 750 € IR0 2016 AERILTRH M AT T RE,
I L 43R 2016 M B E AL,

2017 42 H 22 H, 3 b E SV E B QUFT 0 I B S A M ALTE %8 75, TR I
G REPORBE M R R EAERE I B A AR R SR

20174 1 H 19 H, IWZHHEFTH RS R4 L&IsTag s, & ENA TR —R
LI RGISATIENL, IHRE TN —R Y R4 LR d, BiS 5% Tk &Rk TIE, NR
SR b2 5% o BRI ST R N o TR R S i T — IR 5 RGBT . R DTk
PIERE . I RS AE R ARG N ABBR AR T 98 tH otk 3 ko .

2017 4E 1 H 16 H, (o 5k 4 5 5 o e [ 5 B0 45 SAT BR T AT I VTA% (1“0 75 8 7 B LA
e, ONAE SRR R S A 2 —.

8 Ut 27 71



TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

2017 1 H 12 H, tEEB R, BRI EEG F 00T fa S iemie sl b, il B4
K <2016 F TG E 1A 77K

2017 FF 1 H 10 H, {5 BIHRETRAI<2016 4L SIS RAT IR B i AL T MM AR
267, T R GRS A R R

2017 1 H 6 H, HARTMEM . RREES M ETI2016 K77 M E BV FLEiE) T M2
17, TG IR E2016 FL ARG AR R, [FNF, BRI AL 100 ZR3K<2016 R A

W R I G R

41282 H (RESZLENA) kESLEBBERE

AR o
B, 1% CBYEE) I ﬁié& .
AN AEAN

2010 = AL R
LA S
TN fE b I 4 5 2
HIRAT . FAEWFF
R B R &
RFIA I $5%E
S, KRE
o DT T
BIRAANER
B AL EN S
W [ 4R AE S 3 7
ReEesLH.

X K8 A HeaH 2016-12-19 - 7

e FRAEERE . BAE H YIRS AL G4 BN AN R A S RS . IESR A  SGE
MAT 2 GIEZR AN 53 SRS B BRI AR RLE -

4.2 SEHNBCRBUR A AT SRR B UK R Z AR R

I AR ISE B MR ] o

4.3 BEANREHNAE B EENTEH A5

ARG N, ARESEHENROEMRE T (A N RO EIESF BT ek S H % TSt 4
W ARG G R M A BRI IHE , IFAF WG B3, BUE T, s
TALS R BALE 2R 57, AR e A NBERE R 2t . ARSI, EeRETEHEAS
ARIEMAR S G FRE, B IREREFA AR T8,

#
©
=il
P2
N
~
/L:H



TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

4.4 EEAIHRE PN A5 F KL
4.4 18R 5 I B IAT 1R 5L

WEHIN, AERSEHNRIAT T QEFRGERSEH AR QTS ERTEIL) MAF
R A A1 5 S A R A1

4425 HRE BT IR I
WME AR KA R SR ZHITN.

4.5 EEAXHRE N HE S BB SRS AL SR I B
4.5. 4R 5 N E e B RIS R 1R 74T

2017 LREHIE RGBT AES, N Z AT T2 5 PO T, JEA AR SZ f R A
ARA MY S EEA BN M TR, #of7E s R AR .

452 MEHNESRN SR
FZE 2017 £ 6 A 30 H, AFEEFEEMEIFE N 0.502 76, 81 RitFE N 0.502 J6. i I,
AL RS M EE K ZN-4.74%, [FIINSEHER K %-5.16%.

4.6 BEEAXNEMEHT W TH AT ES K ERE

JEEE 2017 T4, UATEUF R IR AL AR A K FPIRAS, (A5 AT Wi Rk 2t — 5 m
Ko 9 HERIBKAEA EdER, BCHICRMERL AR, 58RI BEFIRAL, Rr B A2 5 T B
R B K

Paut, XA RABRER O R A SR e, BRI R ISR R R 5

4.7 EHEANRE A ZEEMHERFEF UL

AFE G E BN ORI S A E TARRF S AR SGE A AL & 5 FIRORE B DR IE & B il (B A
NP B, GRS AN R, BOL T RS E AR A R E R R (BT fRFRefbEZR
PR, filE TAVEBCRASEREF . AER AR AN EEEE NS LM, B, AL,
TR R Tt N M BRSNS ST NS AR, e 2 BRI EAZ S ER A&
MTAR, HAGER A EZR 5 2 AV B BR . R R SRR 5 U EL T AR
2, B REFNEAWAAM AR T, BALX AL MAEZR B2 LB
RIS S ERI A S8 ST e AR EBCRREF ;s #0158 dh A EEAT Al (5t (2

BURFRERF I — 5 B BOR R 3E AT PR 25
%10 k27 W



TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

Z 5 ERER & TS AR S E AT M TINS5 . F08E RIS R R RO 3 4
A SAHETH R BAT B ouE, A 2, SR EAT A ST BRI & B w5 B RE,
AR AR BUE W 2 THITESS P b 2R 3 2 R AR S A . (R S HidE
VR REZE NI ARG . EIRS 5 ERIES T Z M AAFAEARAT R 2 ¢ 5% o

AR GEHAC ST REFFICE T RIUEAFEF RS L, HHAZZ5E R RAT ] [F]
b T 3758 5y B33 et ol P A L A0

4.8 EHE AR & R Py AT 2 BE R L
ARSI AR T I AREAT AL 7

4.9 REMNEBEANARERA NBEREEH = EEH R H
¥

11k 27 W



TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

§ 5 B AL

5.1 HREHASESIEE NBITFIE1E 0L

AIREIA, HERAT B AR AR (RURARATLE N 1L [ HUIE AR 95 [ 3Rk 75 55 2
& (BURRRAIEE) KFEE SRS, Mgl QERRREGE) M ARERER. a6
FIAIFEE AT e, AFAEBE RSO B AR AT N, e RPURSTHEAT T ROR N

pE:E

5.2 f£B AN EMNFESREBEERTE. FETFE. FHES RS HIL A3

BAREHIA, AEEAE GEFRREREGR) M IQEREMN ., EE& S RAFEE M
ME, WA GE AR RIS EIAT Vb EAGHE, G T E R TR G 0y BT H A 8: [m]
Wag B THBRE DL R 3 5 B IO SCEE 5 THHEAT T NG AL, RO IR e <A BN A A 40 T 2 < 00 LT
A NF R AT 9o

5.3 FHEANKLERERETMFELEABTNASE. HRHNTERRERL
AR I S5 TaAR s ERIL Wi SO WS ik (F: WSS <
TEHE XU, B B RAEFEE NSRRGSR H SIS SRR AL, dEm e,

12 k27 i



TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

§ 6 FEREMFETHRE CREFH)

6.1 =R
b AR R PUIE K 5 Rl R AE SR R 4
WA IEH: 201746 H 30 H

Hhi: NRMJG
- KR HEEER
201746 A 30 H 2016 4£ 12 A 31 H

BEE - -
AT A 4,889,930.43 18,349,170.60
SiE AT e - -
17 RAIES: - -
T Gy M A v 61,862,277.92 64,083,971.90
Hops SR 2,487,988.15 1,402,877.92
REEHT 59,374,289.77 62,681,093.98
EsEsany - -

P SCRFIESR - -

T2 Rl = - -
SEN IR G Rl gt 7= - -
ESCIE 7537 Bk - -
ISR 743.96 870.18
AL A - 14,608.07
JREYAT R I 3 4,254.12 6,819.57
A AR B - -
FoAth B = - -
i ey 66,757,206.43 82,455,440.32

SRR NG HERR

201756 A 30 H

2016 % 12 A 31 H

Hifit:

IR

A2 oy P Rl £t

AT R P ft

S H [0 e 7 K

RLATUESFE FEK

7,473,808.72

JS2AS IR [ 35k

901,988.17

146,646.27

JSASH A BN\ A

87,670.03

101,341.09

R B

16,438.14

19,001.46

JSEA B 45 1 55 B

WA 22 5 9

LA A

13 I 27 W



TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

LA FillE - -
T 2E PSR £ - -
HoAth A7 5 173,625.01 150,014.09
HAR AT 1,179,721.35 7,890,811.63
FiE B - -
Sk 4 130,635,233.82 141,587,744.95
Ry B A -65,057,748.74 -67,023,116.26
FrEEN G AT 65,577,485.08 74,564,628.69
SRR A &R AT 66,757,206.43 82,455,440.32

v AL 2017 £ 06 H 30 H, 2440 8041E 0.502 Jo, 44441 130,635,233.82 /7.

6.2 FIFER

P EAR: W GBI 55 BIRIE T Rk &

ARG 201741 H 1 HE 201746 30 H
Hfi: NRMJG
A3 TR
T H 2017421 H 1 HE 2017 4F | 201641 A 1 H& 2016 4&
6 H30H 6 H30H
—. A -2,338,159.84 3,720,718.10
IIISUON 13,417.23 17,337.03
Horp: fEFEIRN 13,417.23 17,337.03
i FLE U - -
P SCRRIESR AR RN - -
SENIREE SRl 7t PN - -
HoAFE YN - -
285 (FR LA 1B 4,399,994.46 -7,857,567.06
Horpe BRI -29,517.49 -
FEGITIE 4,174,906.48 -7,941,025.69
g e - -
P77 CRRIE SR B 2 - -
firAE T H s - -
JE AL 2 254,605.47 83,458.63
749 AN 5= >4 =1 NETRIE=]

;ﬁﬁ OrAsEshiicti (HERBL=5 3 6,778,031.31 11,039,725.37
A s (AR DA — 5 H 1) 25,654.69 517,861.65
5 H AN (K LL<-53H %)) 805.09 3,361.11
B =. B=H 970,370.36 1,158,282.50
1. EH 568,073.15 657,755.44
2. fEE 106,513.74 123,329.11
3. HEMRSE - -
4. Xy H 119,003.41 194,146.80
5. FEH - -

¥ 14 I 27 W



TR ERF 70308 i 18 5 [ A 24 8 6 4 2017 A 1 4F B 45 4 2
Mo, Sz H [e] 0 4 flgs 72 S H - -
6. HAthkH 176,780.06 183,051.15
=\ FIHEH (THREH LS IEF)) -3,308,530.20 2,562,435.60
Wk: Fr1SRLEEH - -
M. %FE FsHRe->5EF)D -3,308,530.20 2,562,435.60
6.3 FIEENE (EEHE) THHR
ST TN T K 3 5 (7] iR R 15 B
AIER: 201741 H 1 HE 201746 H 30 H
A Nt
Z<H
WiH 20171 H1HE 201746 H30 H
Sz S R ECFE A ENRE T
L H 24
MRITH#E R (R 141,587,744.95 -67,023,116.26 74,564,628.69
{%ﬁ)
. RS E TR RN
S A AR - -3,308,530.20 -3,308,530.20
= KRR NI 5 A
W2 E A B 5 (RE IR -10,952,511.13 5,273,897.72 -5,678,613.41
WSS S 7ID)
Horr. 1.%@@@%& 2,215,004.74 -1,044,629.20 1,170,375.54
F 4[]k -13,167,515.87 6,318,526.92 -6,848,988.95
ZIKHHWE r#FEA N
/\@aﬂ{lﬂﬁiﬁﬁ%i{%ﬁi - - -
8 GFE D L5 31 51)
géfﬁ{ Prfi#ml (e 130,635,233.82 -65,057,748.74 65,577,485.08
AT R
HH 201641 H 1 HZE 2016 %6 A 30 H
SEiEE S R ECFE A ENE G
—. i1 75 (4
o ﬁ)ﬂw st (e 165,939,562.93 -81,964,285.88 83,975,277.05
T RAGE B PR A
- 2,562,435, 2,562,435,
S AR ER AR 1962,435.60 1262,435.60
= REREHEAE GrE A
H 3 1 E AR BB (R E IR -9,794,711.88 4,757,727.09 -5,036,984.79
WIVSEE = - ViD)
Hordr: 1.4 I 3,800,182.78 -1,861,396.07 1,938,786.71
F 482 A R -13,594,894.66 6,619,123.16 -6,975,771.50
V. A S mairea AN
43 BE R 77 A 1 e 4 v B AR - - -
g GHE R DL 3E 7))

%15 Tk 27 1



TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

IR E B (e

156,144,851.05 -74,644,123.19 81,500,727.86
{%ﬁ)

IR PRE I 55 AR AL T 70 o
A 6.1 & 6.4, MR T NZEE:
SEHAATIN: LM, FEXFTERTTAN EEE, SRS RiT

6.4 ERME

6.4 14 EHFRAKSTHER. Sttt SR —HE R EH S UiH
A IR AR 2B Sl Sl — IR R RS A — 2.

6.4. 28B4 T

RGBS KB 55 s R Fi[2004]78 5 (IABUES . B SR8 5% kL Jmy ok TR Z74% Bt B e A fiCE

FEREEND . AAI[2008]1 5 (KT AR UL BB @A) . IMHi[2016]36 5 (55T 2

FEE MR S AE 3G B AT @ A ) W BE[2016]46 5 (& T3 — 20 WA A T 4T S o il S &Rl
RBURMEAD . WMA[2016]70 = (& T SRS [R) VAT SR 5 14 (H BB /b 78 ) S HAdAH R 5
AN SRR SE 558, BRI R T

(1) T 201645 H 1 HAl, URITEESE T AEERESANE T EWBAENGER, AEBCE L.
H 2016 45 H 1 Hitg, Sk thgaane VBSOS ER o % & BRI A SR SN TR S il S (A
i o

(2) HATEEAF R BN ZON, B RSN T3 BRSO, 44 A 5C [ X Bt X
FOSOERANERBAT, EEE A TAENCE LBL(T 2016 42 5 H 1 HAT)EIEEBL(H 2016 45 H 1 H
i) 5 AER A T34 o

(3) HHTHEEIAR IR BB/ B A, F S BB A AR BB SCBUR, 4 IR O [ 5 et [X
FAOEARANE AT, FEEE P AESCAS N A3 BEAN Al Fir 1585

6.4.3REX TR R
6.4.3.1 ARG HIHFAETF R RBRIE AR TR RWRBET R AEZHENR
AHR A HHATAE 428 1) 90 ZR sl A 3 KR 3 56 R ORI R R A AR 1L .

6.4.3. 2745 4 i 5 26 & R A SRBRAE 55 O 8 SR
| ST 4R | CES eSS

%16 ik 27 1




TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

HEEHN EMEICH . s

RIS 2 AT R 24 ) (“T I B ) Pl

T (AR AT BB A PR 24 =) (o L ERAT™) HEHE N EEHEIN
T EARAT (B ) A PR A 7] (R AR A ) BAN R EE A
HH AR [ P e S A PR 24 7 (PP AR FE il 2 ) A U E NEHIN AT

T TNIRORIRAZ 5y A 1 b 550 Bl N 42— IR b 26 KT AL

6.4.4 A& K LA BEAT HLIRE SRR T 22 5
6.4.4. LB KREXTT R 5 B ITH#EAT K32 5

6.4.4.1.1 FEX 5
S NETIG
A - 4F R T EL3 ]
201741 H1H &201746 H30H 20161 H1H £201646 H30H
SeBE T 44 HR 20 2 TR
A A ] = A
L i L)
HRR [ FRE s 4,199,266.25 66.25% -
6.4.4.1.2 BT RBE T R &
Sl ARG
A
s s . 20071 H1HZE201746 A 30 H
R S| S | | SRR
S B | A e i e
AR [ FRIE 4,199.00 3.82% -
T 4F R AT EC3 ]
NN ., 201641 H1H £20164F6 H30H
R S| A | | SRR
S B | A e i e
6.4.4.2 EBE TR
6.4.42 1R & EHBH
Wl ARG
. A - 4E B AT EL3 ]
7~ 20174F1H1H £201746 H30H 20164E1 H1H £20164F6 H30H
SR AN G RS AT 568,073.15 657,755.44
592
ﬁqj AR 202,165.94 236.437.42
Y 47135

T SO BN 5 108 BIRIMZ AT — H 2R S 50" 19E 16%MIF 5K 115E, ZEHR

17 Ik 27 W



TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

THERA AR, AT KR AR:
HE BRI =00 H e 5 3HE X 1.6% / HF R

6.44.22 HEHEHR
Bhr: NRmit
B A AR AT LA R
* 20174E1H 1H 201746 H30H | 201641 1 H 201646 /130
i’ﬁ‘ AR R NS AT 5T 106,513.74 123,329.11
B o
R ARSI NP EEAT RS T — H RS 57 E 0.30% M FE TR 114, B H R
BRAAHK, %HT. HirEAN:
HItE S =n—HEEHE 18 E X 0.30% / HFERKE.
6.4.4.3 5B 7 BEATARAT B FML T 3 K i35 (5 EIA) 2 5
T
6.4.4.4 ZREBEFTHHEAREES KB
6.4.441 MEHARELSEHACHBERERERELAES BN
T
6.4.4.4.2 W EBRBRELSEEAZ MO SEE T BHEAZEESHFHH
T
6.4.4.5 HRBET RE FIRAT Ak R B0 R S #A = A FRL BN
Bz NRmo
A AR AT LR R
KECT4M | 20074F1 H1HZE 201746 H30H | 201641 H 1 H% 2016 46 A 30 H
HAR R %0 SRR INSYCPN HAR R %0 EEERINSYON
o [E4RAT 4,539,264.71 13,416.61 4,852,595.25 17,334.60
HHER B 350,665.72 - 20,409,424.67 -
&it 4,889,930.43 13,416.61 25,262,019.92 17,334.60

VE: A 4TI 5 L e e A SR RIS Ve T A T RS, HOE A
R R

6.4.4.6 ZESHERHHAS 5K AMIEFHIENR

Teo

¥ 18 ik 27 I



TR I 70300 K 9 [ e UE 7 $5 B8 JE < 2007 S 4 PR o 4 22

6.45 #K (2017 4E 6 A 30 H) AEEFEKIERZRIES

6.4.5.1 FHAMGHT R/ RAESR T T HIR KA HIRIE ZFRES
T

6.4.5.2 BIRFFA K E IF RS TEZ RBE

SRERAL: ANRIT

=11
ML | BT | SRR | R | HIRAE | B | T B LS LR prs
RAG | &8 | B3 | R (B | BE | S5 | (A6 ) | BRARRE | S
fr
CHINA
ANIM
940H ) AL 201503 E{@ 0.17 - - |1,508,000.00/6,604,178.75 222,499.97
K |HEALT| -30 |Zjifzps
HCAR
ELTD

T IR 9 T 0.17 e B AR i 0.1475464

6.4.5.3 BR 33 IE BIEAZ B /R AR I 537
6.4.5.3.1 4317 A i 35 R % 1E B W
T4

6.4.5.3.2 32 5 Fr i 525 1E E W
T4

19 I 27 W



TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

$ 7T HREASRE

7.1 HIREE T A A HOL

SRERAL: NIRRT

i H A

4 B PR L
Bl (%)

3.73

A 2 F % 2,487,988.15
1 2,487,988.15

3.73

TEAEIRIE :

Dyt SR -

FEE T 59,374,289.77

[ 5 WAL A5 -

Hrb: g -

B SCRFIESE -

ERLATA WA -

Horr: i -

LI -

AL -

BUIE -

TN G R -

HorPr. ST A 5 I B
ol

ey TR -

HAT A2 ROR 2 S48 e i 4,889,930.43

7.32

8

HoAth 25 T % 7= 4,998.08

0.01

9

&1t 66,757,206.43

100.00

T2 HREZANER GhX) EFT R RBE A

ERERAL: NIRRT

Ex (HX) N e oS R P E ] (%)
U 2,487,988.15 3.79
H1t 2,487,988.15 3.79

7.3 HIAREAT WL R BB &

ERERAL: NIRRT

Ak ~RE

RGBT THHE ] (%)

Tk

2,265,488.18

3.45

20 ik 27 1



TR I 70300 K 9 [ e UE 7 $5 B8 JE < 2007 S 4 PR o 4 22

[T PR 222,499.97 0.34
ot 2,487,988.15 3.79

7.4 FRIGE A SOYHE b S T HE ELBIR/NERFF VBT 42 A2 53 B 4
T BB T AR S IR B G IR T IR A, S D B S T R 2 e AT PR
[P0 32k R~ £ R A 75 IR S

al

75 MEHA B ES R A G HERZS)
7.5. 1R TS B th B2 G B 3B 2908 2045 HIAL 22 8 Bt A 4

SRURAL: ANIRTIT

o IR
s AR (B30 EZF RS AMRIEIRASEH | BE]
(%)
1 |SINOTRANS LIMITED-H 598 HK 2,138,897.24 2.87
SINOTRANS SHIPPING
2 LD 368 HK 2,089,886.50 2.80

7.5.2 R VHSE S AR th B G B 3B 2908 AT 2045 HIAL 22 L Bt B 4
SRS AR

5 AR 4
W&tk NS
21 AFLRR (0 iEsppep | PRSI e e
el
(%)
1 SINOTRANS LIMITED-H 598 HK | 2,109,379.75 2.83
7.5. 3R BB B EN A S R 2 RN B
A NRMoT
SENJRAS (RRAS) B 4,228,783.74
SEHIRN (D) BT 2,109,379.75

7.6 HIRE B EAER T RN EFRRAE
ARG WIRARFFA 657

7.7 IR A SCYPHE b S T HE LUK /NGRS BB T BRRHRE B
ARG WIRARFFA 557

7.8 AR A~ RYHE HEEF T HE IS BT 4 B SCRAESF IR B4
ARSI AR T AR RFAT B ST RS

21 k27 i



TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

7.9 IR A YA 5 EE ST HE H BN R BT T4 SR AT A BB B 4h
AT AR AR AR I SRLATE R

7.10 HIARHE A FopHE G B HHE B R R T T 2 R S BR A

SRERAL: ANRTIT

- Hebr %ﬁ é% e\ NS R T HE
2R R 77 L A1 (%)
ISHARES BlackRock
1 GOLD ETF X4 | Hat Fund 13,184,472.77 20.11
TRUST Advisors
UNITED .
STATES ‘ United St.a'-ces
2 OIL FUND ETF %4 | 780 | Commodities 9,975,304.00 15.21
Lp Fund LLC
ALERIAN \ ALPS
3 MLP ETE ETF 4 | K Advisors Inc 9,965,684.35 15.20
POWERS
HARES Deutsche
4 DB ETF 4 | FFG 8,175,887.87 12.47
Bank AG
AGRICUL
TURE F
SPDR World Gold
5 GOLD ETF %4 | JFi%aX | Trust Services 6,955,777.79 10.61
SHARES LLC
FINANCI
AL SSgA Funds
6 SELECT | ETF:4 | ikl | Management 5,598,669.01 8.54
SECTOR Inc
SPDR
ISHARES BlackRock
7 SILVER ETF &4 | It Fund 3,299,200.54 5.03
TRUST Advisors
POWERS
8 D'_E';ABF;%; ETF 4 | ik E:iszz 2,219,293.44 3.38
METALS F
7.11 BEHARERE

7ALL R SN B BB A RT ARSI RAT BB B TSI SR, B AR S H AT —
FEAZBIATF#ETT. AT

7.11.2 BB RIHT T4 I S

o

22 Ik 27 W

s B BB I e R R ISR P AR B 52




TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

7.10. 3R A T =) AR
Hf: NRMJt

Bl

ar}
Jn
)

17 ARIIE 4

RESCE 7 K
IMAidibel -
A& IpsS 743.96
JEUAT I 3 4,254.12
HoAt SR
R 2

HoAth -
it 4,998.08

O O N|OO|O | W|IN|PF

711 ABIRKFA BIAL T4 B R T e B 5237 B 40
AT AR AR R 35 AT Ak T F O ) AT R 40 555

7.11.5 BRAGHRE MHER AR T Z U A B
TS IARRR, I AN & T 8 T EfF AR R 2 .

#2327 W



TR I 70300 K 9 [ e UE 7 $5 B8 JE < 2007 S 4 PR o 4 22

§ 8 HEMBFENGER

8.1 MIRESHIFE N BEFHEANGH

AL fr

EREDNZ] 1)
JARSEERENih! PRt NN
FAENPE)
B S EPSNGE EpSEix
FEA EERE
tL tL
4,344 30,072.57 3,629,336.87 2.78% |  127,005896.95 | 97.22%

8.2 IR SEHAK M N BFFA SRR

T3 H FrA iy BLa B () o B A A LA
e S A VNN YNAESEER S
&

60,186.73 0.05%

8.3 MIRESEHAKMUN RFAFFRAESHHE B X FAKIER
1. ARAEHEENG . SEE BT TR TR ST RRAT A2
2. RESEGRARFAEAESE.

%24 TFE 27 W



TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

§ 9 R REE LS
AL iy
HEEAFAEMH (2011 4 4 A 25 H) REEMEUEE 1,940,917,350.76
AR B B 2 4 A S 141,587,744.95
AR W1 4 0 H e 2,215,004.74
P AR HA S 4 WL B 473 A0 13,167,515.87
W B S ot N e L -
AHR A AR I A0 B 130,635,233.82

25 Tk 27 1




TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

§ 10 EXRHFEER

10.1 EEHRHRA AR R
ARG HIN R BFFRA AR
102 EEEHA. BEEEANEIEEHERTNERAFRS)
1. AN, EEEHARRAERERNFEEZD),
2. AiREHIN, EEEE AN LTIRESEE NI LERANFEZD).
103 BEAESEHA, ELEUF=. E&EELEHIFR
AR E AT AAFEGEEN, &M, E&EE SR,
10.4 FESHF RIE MR
AR5 W P AR A R S R O
10.5 R & A BB & THTEE & A i
ARFE R H FE G R AR H I K E T R THITFS AT R B S Ak AR G it e
RS
106 HHA. HEARERREENRZEESETERER
ARG N, EEEHN EEIEE AN LIEE WS BRI s PO BN A 2 2
I IFE A BRAL T S5 15 L o
10.7 ESHAIER AR5 A ITTHA KB

10.7.1 EEHMIESS A AR 5 B Ie#H AT B SE LSS
SHEUPAL: ARt

. A AR RS
X
, - 24 I FEW |,
BEaRk | o | B . U g
s | REE | Haki 4 SRR
B a7

BOCI-

B?%E. 4,199,266.25 66.25% 4,199.00 3.82%

AN
CG-{Eji - 2,138,897.24 33.75% 2,139.00 1.94%

T AEEEHRE T EIER BB R M a OT e BRI SR 3k 652 5 96 ) B2 A 5 e AL 1 e
H) - GIEREEET[2007]48 5) M RME R, WAFELILER T 2 5AERLEIMTMT SR, &
BN BRSPS, 2 FRIFHITIL T 5K

1. HEIFR s o K SR T

(DZEATRAEITE, WEEHIEME L, L NA R,

QABELIBEF RN ZENIEMNEFM,, 85 B 2L S TIER AL 5 75 2
26 T3k 27 1T



TR R 7008 G 9t [ i IE J7 50 BT Bk G 2017 4 A 4F B A 7% 4 22

(3) F A s 47 A < R AR 55 RE 0 AR AR EANIR T« A3 B A FERE T RAT ML 73T e 7T
BESIN S i 2wl SR g i E AR TR AT R mE . AR iR R E A A
BRSS s BEARYE A R PTEHE S NRE EOR, REL TIPS, RO KBRS HG RN
T35 RERBCN A FIHLBL S5 (TR, BB 2 ST I LA S HeAth T T b 55 (R T Fee i 3t 184 ) AR 35 A S

2. FEETFEA 5 K IR FRE PR .

(D) A3 /8 BRI b IR 25 52 i B 52 10 A2 5 T P HOAIE Z 22 8 B

()54 B B NTERE T E S 2 BN LA 5 K

10.7.2 ESHFUESS A IR 5 BT HARIESS 80K IR L
SN ARt

I35 (A 5 5 BUEAE 5 HET 5
" h7 2 HA i 2 1
FrEi | | 2 . . o | A IR .
e | T e | mee | e | D e H e
PR e | TSR || e | g | MESCE | S s o
Bl A L SH | AZRE | & G L ISY
; (g A5 ’ fg 45l
Morga
n
Stanley
) - - - - - - | 197,575,422.90 | 100.00%
Asia
Limite
d

B RS T RAR
—O—t&#E/N\A=+NAH

¥ 27 Ik 27 W



