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ia/;\uff Priesesibia (Bsel="s -299,009.00 -10,021.77
AW s (AR DA — 5 H 1) -228,138.02 95,829.18
5 H AR (Fi2K DA< 53H %)) 3,222.85 4,142.91
W —. #&H 2,009,232.34 2,437,918.11
1. EH AR 1,034,592.63 1,175,447.32
2. fLE® 201,170.74 228,559.11
3. HEMRE - -
4. 5 HH 608,569.67 871,826.01
5. FEZH - -
Forre Sz [0 4 Al 0 7= S - -
6. HAhokH 164,899.30 162,085.67
ﬁ:ﬂ) ARER (FREMLSH 1,641,368.82 -9,428,945.79
W A3 m g - -
M. #FFRE (FTHRbe-"S3EH7)D 1,641,368.82 -9,428,945.79
7.3 FiBENE (EE&HE) Tk
St PERARREMGE SRR TR S (FOP)
ARG 2017451 H 1 HE 2017412 A 31 H
Bfr: AR
N
W H 201741 H 1 HE20174E 12 A 31 H
sl S R4y BeFE PR ER G A
(i\;%fgﬂﬁﬁﬁ%ﬂﬁ G 102,405,773.84 -43,261,631.38 59,144,142.46
T RIS EES AN
RS EZENE AR 1,641,368.82 1,641,368.82
D
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FHAR A ERSEIGIE SR % 4 (FOF) 2017 £E4E 5 i 8
= KBRS M EEL 5
ARSI ER S (1 -11,943,923.38 4,877,257.23 -7,066,666.15
B> DL 5 35 A1)
Hrp: 1IEE Rk 4,683,929.58 -1,919,828.39 2,764,101.19
FE e [AI3K -16,627,852.96 6,797,085.62 -9,830,767.34
VO, A ) S A BiRF A
NG BE A 77 AR ) i 4 1
AR GRHIRD Bl 5 ) )
A
ff MRPRERE (B 90,461,850.46 -36,743,005.33 53,718,845.13
S ifHE)
- 4E RS AT EL B
W H 201641 H 1 HE 2016 4£ 12 A 31 H
S ES R4 BFwE PR ER G A

:f AR AR E (2 111,374,624.30 -37,342,276.66 74,032,347.64
i@ﬁ)

v RIS E SR A
%{ﬂé{%ﬁi{zﬂi& CA S -9,428,945.79 -9,428,945.79
¥izp)
=\ RBESHEL 5
AR RS E A SR (F -8,968,850.46 3,509,591.07 -5,459,259.39
B> LA 5 31 1))
Hrp: 14 R 6,342,593.56 -2,502,307.89 3,840,285.67

2.5 48 Al 3K -15,311,444.02 6,011,898.96 -9,299,545.06

v AR R I AR
A%mﬂ@#%%ﬁ H
AR GR IR Bl 5 ) )
HH))
Fiv WK AE R (5
i 102,405,773.84 -43,261,631.38 59,144,142.46

IR R I 55 AR IR AL AT 2y

AR TS (F5) W71 274, MEkEd oo NEE:

REERAMTA 2iE
7.4 WEBME
741 EFERIFM

TR RIS IE SR BT S <

farFReerh Bk 27D

) 1k, e EEATIREE

HIEzERL, BB
Ao AFe g e E

B, EESUFLEMTST

(FOF) (AR faifxe

BEAEFIRA 1,059,555,414.92 1y
ANNFHRIESERERAT, FME

EHARAF Mt

: BRBH A ZE,

15 TFE 30 I

TH:[M:/] S J\

: ORUE

RIEE), RAEPTEIEFREEHERS (LT
UEHE VF AT [2010]1134 53¢ (SR T AE P AR 42 BRERMR UES74% 93 5 < (FOF) SR AR it
PIVRATSHSE, HEaFT 201143 A 3
Bl ARG ARARITINE, (72 HIR
FAC Ly IS5 5

CEHARTUE
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W], BEAEE Ny H AT IR E A R, ST N VAL HRE4RAT (Bank of New York
Mellon).

RIEEHT T NAERIEHE TS BA RIFTEN N & TR, GREC S hEIFES2E 00
W AR 46 T S [ R b XI5 M A LR B I I R4 A S B4 (RS ETR), fEE S5 E
F 5 2 238 0L M B 5 1 T A 6 ST 1 R SR B b [X I 5 T 3 A FF R AT RNEE B 5 (IR 52, DA R M5l
W, teminidp THE . PR R 5 1 4L Bk sl R HE 0 G AT A LA o [T M 4 o VAR A
GG SR TR . AnEEE U E N DUS R VP AR SRR e i, JESE BB
G E, ALK HINBCR VA . RS RRA SR, ARESWESRBIAMT AL T
60%, 34 AR H7E—4F LA IBURT (i 52 AR T35 42 557 1B 1 5%

AFEG DG EEERE . 60%>MSCI A [ Xt 454 (MSCI All Country World Index)

+40%>2E[H 3 AU % (US 3-Month T-Bills) U253 .

7.4 28 THRR g ZE AL

AR 55 0 3% Z AL M B AT Y Aol e T - JEACHE N ) AR HE e it A BT i Btk o itk
WL BEFHAEE . AR LA S AR S (BLR Rk st dE N g, RIS, xb e Rkt
SRS B FE T, % 7 IR BRI S BT IR AT QIR B8 & 2 i Sl
AR5 P ERENE 2 E R b ERE SR BB PR R 22 K TR IR R 3 3 A (L 5 1 5 5 = )
GEFF R BAE BT BIME) . QIEFF R i &5 B WA S aUEN) 26 2 5 (FFEEEHR
NS GEF R RESE BIEERRAND) 26 3 5 (ST iRERMNER g AR ). GIEZ
PR LS5 B XBRL BEHHS 3 B <R RS AR > ) Fifth e [E1IE M 25 B v R 4%
H G MV S AT R RE SR AIE

A 5T AATE G R L 228 N FE Rl .
7.4, 3G Ay L H-vE U e FoAt A SR R 7 B

AW S5 MR R Al S TR IR, B9, se B Rt T A JE 4T 2017 4F 12 H 31 HIW 5%
RIS 2017 4 BEI 278 i R A FE AR B 15 L
7AABREBFTRARSTIBOR. £t hih 58k — H4 R S — B it

AR E PR AT EORE . Sl S ol — R R s A — 2
7.4 58 TFBURM & THG TR 5 DA R 245 B IR UL
7.4 5 1 THBURRE KB

RIEG A T TP BORAL
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7.4.5. 28 THETH I
KRB AR E AT Tl .
7.453ZHBIEKYLH
AFEGAIE T E RS EH A BN ESH.
7.4. 68T

MRS . E KB5S R R [2016]36 530 (% T4t HE T B LB e A B s n@ &y 1)
Mg, LESGHnE, H 2016 €£ 5 1 FE e 2 [ Y Bl N 4 T2 LA S E AL 1R, Rl
N EVEE, SN E B SO HNEERL. SHESF SRk & (B UER R s e, TP GEIE
IR EE N R TR SR RIS ERL E6 7 BUR GRS
AR S b [ AE R A SN S IS (s A7 R IS SN AN WS B A 5

IRYEABCE B B0 55 & 5 W B [2016146 5 3L (ST ik — 20 Wi At i F & o il il el A7
RECRAGERAD PRUE, SRV R AT 20N R G R i dh ok 55 KA BUR T b 7 IS
IS O J& T < Rl [R] MEAT SRR SN 5

IRFEH B BB 55 2 R FL[2016]70 530 (R T SR HLAA RV AR SEHMEBLBOR A b e il
K HIE, <RI R R ST AR NGR & G R flk 55 [FDAFER. FDAF B DR 35 < fit
ZF AR AR SO & T e R AT R A E N 5

IRYE BB [ X BL55 2RI B[2016]140 530 T HIMERL. Dsty™ Ik BE MBI 5%
RE(ERLBCRER) FIRE, B8 fhis & R PR A I E RN BT N, ABUE T w8 BN
EREL TN

AR B [R50 55 5 )R B [2017]56 5 3L €5 B 7= i HE(E B A S I il 3@ ) A RE
H 2018 4 1 A 1 Hilg, W& REHENZEGE P Ml i PR BN ERN AT (LR fRIFR5E
iz E ), EER SR, TR 3% IAE IR SN R, B T R AR A%

SEGRAE 7 i1 8 M 55 A H AR 55 R4 5 U S E BRI BL B B o B 7 i i BN PT 3k 567931
IC RS GE 7 iz e b 55 B B UM G (R B S 9 BRI X B3 45 7 il #E 2018 4F 1 A 1 Hiz e id i

KAERIEEBNBAT A, REGUEEBIN, AR5 OO ERIK, CONVBIRM T ™ e
N CLJE F 4 R 34 FEL B0 N 9B AT K D

IRYEBER EZR B LR E[2017190 530 (T AN R 517 BEURL AR A1 S5 G (BB EUR
s MIRE, B 2018 4F 1 A 1 Hil, BEEihE BN E B miR i bt 55 . AR
oy R A, ZIRCU T IUE T E A SRAUOTEORST, LL2018 4E 1 A 1 HEMAERALE
LA BVET SN S S5 Heil 2017 4 12 7 31 HATHBUS ISR (NEFEIRE D s 54,
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ETL, WT LR IR SCBR B T E A B A, B DL 2017 S — A2 5 H BRI
(2017 Ff)a— M5 b TR BEE, EMATEJE — s Bl GiorfiE oF
5 < R (L 0o AT BR 24 ] B IE SR A IR A R SR G 2= 05 ED SR BUSE . ARTTI L ai 54
RSN T 58 0

AR A BN Z OO, HW R BTSRRI SECR 4% RO 5% ] 5 i X i Wi ik
FERTZAIAAT,  ESR N B S S A BT Al BT i s

H A IR A BRI R s, W R BTSN AR BSR4 TR 5% [ 5 b X At Wi ik
FEAEMAAT, ST ERAENC S A BT B Ak B 455t o

74 TRETRAR

KI5 A4 FK HAEENRA
Hh R G A AT B A ) FGEHN EEHEIMY
Hh RS A ARAT et A PR A (R RAT™) BN EEHEINY
ALIMGRERAT (“AZIMgFE™) HEHSMTEA
Hh [ ARAT B A PR 24 =) (<rb L ERAT™) R EHNRIRBRR . FEEHEI
AR EPRIES A IR SUE A 7 (P HRIESR) S EARAT O, FEEHENL
DU R (SEE) AIRAF ALY N
TR BT B R A | (P AR B ) A UNI i AL

T DA RIRAZ 5y PIE IE 3 Ml 55-¥ Bl 9 4% — i b 26 T 37
7.4.8 ARG K LR AT IR KRBT 2 5
7.4.8 LB RERTT 3L 5 B ni#EAT IR 5
AT G AR A I B A FE AT L A IR B RSB I S I T A B BRC AT A 5 6

7.4.8. 2B T R BN
74821 &SR
Bfr: NRMt
A AT L ]
i H 20174F1H1HF 2017412 | 201641 H1H 2016412
H31H H31H
MR A L G N S A O 9 1,034,592.63 1,175,447.32
Forpe ST BRI P 43 2% 371,089.60 418,602.80

e BREEHREHIE, AT BEEHE N — HE ST AR 1.80%HI4F 9 %
. IHEIE T

H=E x1.80%+44E K%L

H g H LT 5 48 71 3

E MRl — H & 5= E
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748225845 %
Bpr: NRMG
ZN: AR ] )
OiH 20174F1 H1H 2017412 | 20164F1 H 1H £20164F12
H31H H31H
AR A B FE G N S AT AT B 201,170.74 228,559.11

A BERE R IR, AU FESIEE Sl — H B G 5™ 3B 0.35% )4 2 5
. HEINEI T

H=E>0.35%+44E R4

H Jy&E H RTHE B R G185 27

E i — H f R e 5 A
7.4.8.3 5B 7 BEAT BT (A R T M B3R (2 R W) 5

AR FE B AR ) B b AT B R 38 R 5 ORI AT R AT 1R [R)Mb 77 3 B 452 27 (5 1R D) 22 55

7.4.8.4 H KRBT RELZEEHHEN
74841 MEHARSEHACHBESE RERERESHHN

AFE G IR GBI W) K b4 B A R 5 A ds T A R e AR 4.
7.4.8.42 MEHRBREESEEANZ SN HAM BT B EAE SN E R

NI BRI e BN AR A RIS T AR A IR Je L R AR IR AT
7.4.8.5 HRETT (RE IERAT sk RBU S A B RN

A NRMoT
A HH R AE AT L3 A
SFBETT 4 FR 20174F1H1H #20174E12 A31H | 20164E1 H 1 H 22016412 H31H
FAAR %0 IR RN FAR %0 IR BN

o A ERAT 2,360,648.50 21,214.91 | 2,373,210.76 24.,509.25
AMLIMFRERAT A PR A ] 2,625,780.49 2,042.91 12’147’597'8
. 14,520,807.7

H1t 4,986,428.99 23,257.82 6 24,509.25

7.4.8.6 ZESTERYEHINS 5RBOTARGIESF IR
AT G AR A A B I T L B 35 R R A E AR B P 235 SR AR E S 1 10
749 HR (2017 £ 12 A 31 B) AEERFHKREZRIES
7.4.9.1 ERATGHT R/ R IES T TR IR B 2 RIES
AR B4 T BRI R 138G S UE 23 1T 1 AR R A8 2 PR AIE S
7.4.9.2 JIRFA MENFESREZREE
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A AR A SR R 355 A R I R A 0 2 PR I 5
7.4.9.3 AR IEEIWAZ 5 sh AT I 5

7.4.9.3.1 fRATIEI T B2 1IE E W

BEEAMRE IR 2017 4 12 H 31 H1kE, AREEGRFFAH IRATIA M 6177 1L A2 5 A E i )
fii % o
7.4.9.3.2 5 i i3 IE E W

WA WA 2017 4F 12 [ 31 Hik, AHE KRG 25 Hiii i EREAE 5t {E R
i 5 o

7.4.10 F B T BRI S A 2o SRR R U B IR A T T

74141 A RME

7.4.14.1.1 AU SO ETHR A el TR

ANEAS SR T8 1 4 2 7 0 7 £ S AR KA LSRRI LA K HoAth b 6 5, R L A
BRAK:, 2 et Sk E AR A .

741412 LA SROMETFER) SR T A

7414121 FRERER TR A RME

T 2017 4F 12 H 31 H, AFEGFAA M AA R E THE H RS N SR 8 1 S TR A8 T
F—ERRBYNIR T 50,822,813.09 o, Jokl7r NEE SRR =R IRMARH (T 2016 4 12
A 31 H, B THZRNASANRT 47,557,796.35 Jt, JE k5 N4 2 U LA A = 2 R K 424 «

7.4.14.1.2.2 22 SUHHE TR JZ X 8] 1 BR AR )

X TUESFAE 5 BT LT IR A R i 46, MILE RFBUSM ., ZHAER. B8 THEA
FERAT NG, AHEE 55 T H 2258 5 WS IE K H AR]85 AT A 1) % PR 4 ) AKE 4 0%
AT BB I A OB SINEE — R UG AR A5 8 bR (R0 2 S (R B A T
BAT S8 SN TR IR B AR Z 00, 58 A DRI SR AT T4 105 2 e M L 38 — R IR =
|23/ &

7.4.14.1.2. 3 5 = JZ A SRHHERBANA AL B &80

AIEETAME VAR ARNEIAE T HE BRI ER TR, ARBESAIMRE WK AR
EEIIRI R R A 38 = R A Fo (i e N % R

7.4.14.2 7K F I

BWER AR, AEEE 0T E IR 10 E AR

7.4.14.3 H A 910
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BMEVNGR, RIS IO T B EE A HAh 5 B 10,
7.4.14.4 W55 3R LV

A% O T 2018 4F 3 H 28 H& A

8.1 MIREEF A AL

&

R < AL HE

BREHERE

SRERAL: ANRTIT

T3 H

Bl

h 34 BB
Bl (%)

R it #5255

715,753.00

1.28

Horpre il

715,753.00

1.28

FHITRIE

LI

byt SR

HEIH

50,107,060.09

[ 52 Wit #5 %

Hrb: g

W SRR

SR AR R

Horpre a iy

LI

Ll

BUIE

KNI i 5

Horpe ST (10 SN IR B <l

&
A

i TA

BRAT ARG S %A 4

it

4,986,428.99

8.92

HoAth 2575 55 7

86,329.98

0.15

6
7
8
9

it

55,895,572.06

100.00

8.2 AR Hin &4

SHERAL: AR

g AR

e (R0

(EEEUN

NRE

bR
T L1 (%)

VANGUAR
DTOT
WORLD
STKETF

ETF &4

RARIY
Ja

Vanguard Group
Inc/The

5,337,526.61

9.94

VANECK
VECTORS
FALLEN

ETF &4

BT
st

Van Eck
Associates Corp

2,798,499.85

5.21
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ANGEL
SPDR
BLACKST E2USEiR| SSgA Funds
3 ETF 34 * ‘/ﬁt‘% g 2,774,552.00 5.16
ONE/GSO &= Management Inc
SEN LOAN
PIMCO Pacific Investment
ENHANCE E2USEiR|
4 ETF &4 z ‘/ﬁbﬁ Management Co 2,654,453.41 4.94
D SHORT Jat
LLC
MATURIT
SPDR BBG
BARC
2 SSgA Funds
5 HIGH ETF A& ijﬁ;i% Manag ement Inc 2,639,294.06 491
YIELD * g
BND
PIMCO 0-5 Pacific Investment
YEAR H/Y ATRY
6 ETF &4 . ﬁjiﬂ: Management Co 2,626,225.66 4.89
CORP &
LLC
BOND
POWERSH Invesco
ARES DYN 27y PowerShares
7 ETF A& ﬁﬁi% . 2,308,467.52 4.30
SEMICON & Capital
DUCT Management LLC
GUGG S&P
500 E L7 Guggenheim
8 Q ETF &% x ‘/ﬁtﬂ: 9 1,401,193.85 2.61
WGT Tz Investments Inc
TECH
SPDR S&P
EMERGIN L7 SSgA Funds
9 ETF &% x ‘/ﬁtﬂ: J 1,366,693.27 2.54
G ASIA 5 &=0 Management Inc
PACIF
ROBO
GLOBAL L7 Exchange Traded
10 ETF &% x ‘/ﬁtﬂ: d 1,349,965.72 251
ROBOTICS TR Concepts LLC
AND AUT

83 WIRAERNER GAX) ERTHRIB R EE

ERERAL: NIRRT

2 (X

AR BB ] (%)

£ 715,753.00 1.33
At 715,753.00 1.33
8.4 BIREAT WA R BB A &
SELL: ARG
ATk 251 \ A fFE \Sgﬁ’ﬁﬁﬁﬁtm (%) \
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Tk

715,753.00

1.33

it

715,753.00

1.33

T AT BL AT FER A A BRAT W7 FebnfE (GICS).
8.5 MR A FabHE b 2B 15+E LK/ B BT 2 B A 4

SRURAL: AR TIT

NCIE i B/NEIE FTEAE | BT B % Ak
/N H YN Zs B IR 1 R
A= ‘ SRS | BE (B Al FEE L
FD) | () Ky | (X)
(%)
NORTHR
opP AL
arE AHEIE
1 |GRUMM e g5 NOCUS |#% 5 | FEH 200 401,082.26 0.75
AN o i
CORP
LOCKHE‘ oy A L)IIE
2 ED | st LMTUS | #%% | *H 150 314,670.74 0.59
MARTIN| T j; o '
CORP
8.6 MM AN B EH SR ERTS)

8.6.1 R EN & HE H HAWIEE & 7 7= 3 {E 2% 5k B 2044 FIAL 28 $ 5¢ BH 41

SEERA: AR

R
s | AwRaRR (FE50 AR AR TNEH | BHRE S
(%)

TENCENT HOLDINGS

1 700 HK 6,080,693.79 10.28

LTD
SUNNY OPTICAL TECH 2382 HK 4,015,033.36 6.79
APPLE INC AAPL US 3,150,705.91 5.33
SIHUAN
4 PHARMACEUTICAL 460 HK 2,211,818.09 3.74
HLDGS

5 FERRARI NV RACE US 2,204,297.27 3.73
GEELY AUTOMOBILE

6 175 HK 1,991,650.70 3.37

HOLDINGS LT
7 ZTE CORP-H 763 HK 1,933,174.08 3.27
ALIBABA GROUP
8 BABA US 1,807,678.56 3.06
HOLDING-SP ADR

9 | HSBC HOLDINGS PLC 5HK 1,754,270.28 2.97
AAC TECHNOLOGIES

10 2018 HK 1,627,768.37, 2.75

HOLDINGS IN
11 MORGAN STANLEY MS US 1,599,900.66 2.71
12 MTR CORP 66 HK 1,512,259.02 2.56
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PING AN INSURANCE
13 2318 HK 1,473,166.27 2.49
GROUP CO-H
TAL EDUCATION
14 TAL US 1,440,625.40 2.44
GROUP-ADR
LVMH MOET
15 MC FP 1,373,578.00 2.32
HENNESSY LOUIS VUI
BYD ELECTRONIC INTL
16 285 HK 1,362,413.56 2.30
COLTD
KINGBOARD
17 148 HK 1,317,729.51 2.23
CHEMICAL HOLDINGS
NEW CHINA LIFE
18 1336 HK 1,268,609.37 2.14
INSURANCE C-H
ANHUI CONCH
19 914 HK 1,229,617.68 2.08
CEMENT CO LTD-H
ASM PACIFIC
20 522 HK 1,142,074.80 1.93
TECHNOLOGY

TE: CSENEHUT LS AL & WA A ol LA B ) IR, ANBREAIRAS 5 9

8.6.2 RIS & A H HAWIEE & % 7= 13 {E 2% 5k B 2042 AL 28 $ 58 BH 41

SHERAL: NIRRT

) o | ki | RS
e ARARR 0 i pom | FHAT i L
G
(%)
1 TENCENT HOLDINGS LTD 700 HK 7,168,678.21 12.12
2 SUNNY OPTICAL TECH 2382 HK 4,015,033.36 6.79
3 APPLE INC AAPL US 3,150,705.91 5.33
4 FERRARI NV RACE US 2,985,213.02 5.05
5 SIHUAN PHARMACEUTICAL HLDGS 460 HK 2,211,818.09 3.74
6 GEELY AUTOMOBILE HOLDINGS LT 175 HK 1,991,650.70 3.37
7 ZTE CORP-H 763 HK 1,933,174.08 3.27
8 ALIBABA GROUP HOLDING-SP ADR BABA US 1,807,678.56 3.06
9 HSBC HOLDINGS PLC 5 HK 1,754,270.28 2.97
10 AAC TECHNOLOGIES HOLDINGS IN 2018 HK 1,627,768.37, 2.75
11 MORGAN STANLEY MS US 1,599,900.66 2.71
12 MTR CORP 66 HK 1,512,259.02 2.56
13 PING AN INSURANCE GROUP CO-H 2318 HK 1,473,166.27, 2.49
14 SEMICONDUCTOR MANUFACTURING 981 HK 1,458,841.39 2.47
15 TAL EDUCATION GROUP- ADR TAL US 1,440,625.40 2.44
16 LVMH MOET HENNESSY LOUIS VUI MC FP 1,373,578.00 2.32
17 BYD ELECTRONIC INTLCO LTD 285 HK 1,362,413.56 2.30
18 KINGBOARD CHEMICAL HOLDINGS 148 HK 1,317,729.51 2.23
19 NEW CHINA LIFE INSURANCE C-H 1336 HK 1,268,609.37 2.14
20 ANHUI CONCH CEMENT CO LTD-H 914 HK 1,229,617.68 2.08
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T “SEH G HUTK S S S AR AN TR LR AL B ) 81, AN BRI S 2

8.6. 3L BLBE I TN BlA S5 3 2 32 HY e N\ 5

Bfr: NRMG
SENFRAS (RRAS) S 67,972,776.39
SEHERN (RAS) B 73,479,966.77

8.7 IR E SR RN RAS

AFE AR AR ARFFAT 557

8.8 MR A~ FabHE i 2B 15+E L K /IR BB T4 B 3R A

AFE AR AR RFFAT 557

8.9 MR A FAMME o 2B ™ 5+E LA /NS B BT 424 B 7= SCRFIE SR 5L 3 A 4
ARSI AR T AR RFAT B SRS
8.10 SR 1% A SMHE oy H<e 37 i LA R /INHE AR BT BT 48 S RAT A2 Al 35 3 B 4
ARG ARG WA RFFA ERATA A
8.11 SR IE A SMHE o Fe 37 i (H L R/ INHE P R BT 42 2B 1 3 A 4

SRURAL: ANIRTIT

K Ha iBfk et o B T
75 o e ‘ EIN AR o
B K LB EL A1 (%)
VANGUA Vanguard
RD TOT E bRt
1 ETF &4 | Grou 5,337,526.61 9.94
WORLD | SRR P
Inc/The
STKETF
VANECK Van Eck
2 VECTORS ETF &4 RAL Associates 2,798,499.85 521
FALLEN ] St RS '
Corp
ANGEL
SPDR
BLACKST 15y SSgA Funds
3 ONE/GSO | ETF %4 i Management 2,774,552.00 5.16
AN
SEN Inc
LOAN
PIMCO -
ENHANC Pacific
AR | Investment
4 ED ETF 4 st | Management 2,654,453.41 4.94
SHORT * g
CoLLC
MATURIT
SPDR 144y SSgA Funds
5 BBG ETF 4 . Management 2,639,294.06 491
T
BARC Inc
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HIGH
YIELD
BND
PIMCO 0-5 Pacific
YEAR H/Y 2498 | Investment
6 CORP ETF i 4 i | Management 2,626,225.66 4.89
BOND ColLLC
POWERS Invesco
HARES 10700 PowerShares
7 DYN ETF#4 R Capital 2,308,467.52 4.30
SEMICON B Management
DUCT LLC
cUGE Guggenheim
8 ESLTNS((;)EJI' ETF £ 4 i%i?éé Investments 1,401,193.85 2.61
TECH Inc
SPDR S&P SSuA Fund
9 EZIEF;GIN ETF &4 ii% Ma?wageLrJT:]erft 1,366,693.27 2.54
ASIA )i &a
PACIF Inc
ROBO
GLOBAL Exchange
R Traded
10 ROBOTIC | ETF #4 . 1,349,965.72 2.51
S AND TR Concepts
AUT LLC
8.12 BB A A MG M

8.12.1 AFEGAWIBL TR KT+ 4 UES7 TP BCH BT TR IR R

FARBAITHETT. AT IES
8.12.2 AL G AT AT+ 44 R

KA, SRR H i H AT —

o BOABR T S 1 R 4 B B S PR AN B

8.12. 3R HoAMh & T FE F= M
Bfr: NRMo
e 4R &M
1 17 RIES: -
2 INEISCIIE 737 K -
3 JSEYAT A 44,665.90
4 RS IS, 579.74
5 JREYAT R I 3 41,084.34
6 oAt SR i
7 Ry ol -
8 oAt i
9 it 86,329.98

8.12 AR KA KL T3 BRI W] 3 #5355 B A

5 26 714k 30 7T



AR R IK IS 5 % HE 4 (FOF) 2017 fE4R R 2

ARSI AR T AR RFAT AT 5L B 0 T e e -
8.12. 51K A+ B R AR Tl Z R B LI B

AT G AR IR FFAT IR AT+ 44 B SR R A AR UE A2 BR AT DL o
8.12.6 B A SR ERI AL SCFRIR I
TS IANRIR B, 2B MG ST (8] T BEAF A R 22
Y HESMBRFENEE
9.1 MIARESHIRFEANBRFENEH

AL 4

e NG
e AT H BUR % & N
BOENROY s g | GRE | | BEGE
RV Hefo1 TR Lt
4,137 21,866.53 4,705,310.14 5.2014% 85,756,540.32 | 94.7986%
9.2 HiIRESEHAKMIA RTFEEREERIHFMN
i BB (B i e A B LA
S NFTE M A AR S 10,869.94 0.0120%

9.3 MIREESEIAK ML RIFA AT A E S0 BU B X [ K1E

i H FiAT Sy Bla B RIEBCEXTE 5 6)

KAFEHPEFN . ST 0
BRI 57 N AT R 4
ARG I GAEHFA AT RS 0
E: KRR SR EHENG . BREHRTERNHHATBITRTAN. RELHAPARRKFFEALSE.
810 FRREES D LD

BT
FEEEFAEMHEROLL 4 3 H 3 H)REE M A5 1,059,555,414.92
AH A HH AT 3 4 40 B i 102,405,773.84
AH A B 4 80 HR 7 &5 4,683,929.58
Tl AR BASE & R L [RI A 16,627,852.96
AFR A HHFE 4 47 7 AR B 40y -
ASF A A AR 3 4 4 A A 90,461,850.46

TE: RHIAG S LR BB, e TR R4 B e A A

11.1 BEMHRE ARSI

81 EXEMHER

ARG WA A BT SR ERA A RS

27 I 30 W




AR R IK IS 5 % HE 4 (FOF) 2017 fE4R R 2

112 EEEHEA. BEEEANEIEESHERTNERAFRS)

AARE A, ] SRR PR A IRAR 2017 AR5 IRBOR 23 LA R 2 R S F A A - 4H
FEAFSNEEFRESR, HAAF BN EERSHNRSWE AL, AEP AR HEAR
HHEK, BN RN aERSEEK, FEIES N 2017 4 8 F 30 HTIER (hREE
EHARAF KT HFRETHAE).

AR EIN, KEFESRVGES Y E A AT S &, HEHEES0 2017 49 H 30
TSR (PRESEHARAFA R TEBEHNRAZERAED.

AW, 2017 4E 9 A 1 H, PEEEERATRAAY, AL E - RRAT L
SRR,

113 $RESEHA, ELEUF=. E&AELEHIFR

AR E AN A KA RIFEGM . BaE S ESTESIURA.
11.4 FESBHRIEHBR

AR N FE S IR I A KA R
11.5 AESHATH I STHIE S FiER

AR I N FE R A O N L TR 2 TS5 i, R A AR B N S A v TS 55 BTG
Ay 50,000.00 JC, H T 55 B CoASEE S AR TH RS IR B4R B 5 4
116 HHA. HEARERREENRZEESETERER

AN E BN B8 NS EmBE BN SR 32 B I IR A e 1 .

11.7 BEHFAIESAF R 5 BT RER
11.7.1 AL A T 5 BT BES R ZeAHE I
EEERAL: NIRRT

. 54T 5 N SCAZ SR B 4
" o =il p -
KA | wor s e N o i
- JRAZ 40 ERAL 14 SREN
=N .
A B e
4 A - 29,092,122.34 |  20.47% 61,853.93 12.57% | -
BOCI
. 6,590,393.32 4.64% 20,805.43 4.23% | -
Securities Ltd
Credit Suisse
(Hong Kong) - 22,722,793.81 15.99% 124,079.96 25.22% | -
Ltd
Guosen
. 25,977,383.63 18.28% 33,996.89 6.91% | -
Securities
Goldman Sachs - 27,223,049.58 19.16% 146,646.39 29.81% | -
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Asia LLC
Morgan Stanley 19,570,090.25 13.77% 51,375.44 10.44%
Bloomberg
Tradebook 10,916,058.83 7.68% 53,193.88 10.81%
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