e By B A 5 ROV GRS BB 2k e RS 4 2017 45 2 TR

HZ 5 EREXHRABRIEFREESBEES
2017 SE38 2 ZEHRE
20174 6 H 30 H

F1 Ik 19 5



iy

B}

e 5 IR TR 3 B R Ik 2 2017 4R 57 2 TR ARl

EeTHEN: BRESEHFRAA
HEETEN: TEHBRBITROARAF

wEXHEY: —O—tFELAZTH



02 o) B e o ROV G B 2 k& 2017 4R35 2 TR

§1 EERR

WS EHANER S LEFREAR S R REIC R, R FUEMRE s KR,
TR AR ESENE L RN 78 B AR AN ) RIS TUT

FEIEE N EE BT RO A RAFREARESFRME, T2017€7 18 HEK TA
WG R S5 AE bR HERIAM A GIMEEANE, RIEERABTAFAEERICE. R
SN E N S iR/

e BN R DLCSEAE . BRSBTS P B e 7, (EANRIE R
Ho

BRSO AR ARRERIL . BEBH RS, Bt 7R A1 I 55T o SR S A2 B 5 A
e S AR IR

AR M 55 B RIR L I

AAREWE 201744 A 1 HEZE 6 H 30 Hik.

§2 E&=HEN

2.1 EE& 7= RN

FE G TR AR 23545 (ETF B

FH LAY 000216

B e (i LI FRITF il

HEEEFAERMH 201348 H22 H

et BAAR I 4 0 B A 2,629,685,322.37 {i

Bt Bz AL B EELE S X H AR ETF S0 8%
B, BRI E S SR AR




02 o) B e o ROV G B 2 k& 2017 4R35 2 TR

SR AFE ARG NI B B O, AN gkt
LiG H s ETF BENTE . riitir R e = o, st
HAEHAT IR AR, V1R ER E N S IBIE HR

o

K&

HpAE4E 2 5 i ETF R85 TR &5 H
NX— i m . R IR LA
A R AT 5 i T 358 S R SR ST AN 3 A R i
2L 5y K

KRG IEE S 5 HAR ETF 2E& M85 5 ME .,
I
=

ER), DU et .

Ak &% HL B R ] P 3 4 T B A RS WS i 2 <95 % + IR T v Ak B 5

K x5%

RS HAC 2 A5 I AHe gt H AR ETF kR SE S, H s ETF 3 < ETF,
PR SHb A 258 <5 IS MAC B 5 45 [ P B < B B A A6 1) DXL
Wead FFAEAR L, AF T BRI e REHE. iRk
LT IE B S

AN 5 TR A

HEFEN H S AR AT e A PR A W

)@ I A B A TRTRR 62235 4> 5 (ETF BH4%) A #2354 B (ETF BK4%) C

=

T @ 4y RIS A S ARG 000216 000217

WA AR T & 5 S &
2,100,643,563.64 # 529,041,758.73 4
WU

2.1.1 BiREEEARENR



02 o) B e o ROV G B 2 k& 2017 4R35 2 TR

B4 2R ez 5y g 38 a8 Gy BT I IR 5 45
He G A 518880

HeBIEfE Iy 38 5 BFFI(ETF)

e AR 201347 H 18 H

A BT IESFA S

FHIESR R 5 BT
Fir
Er A 2013 47 H 29 H
B & NAFK e I S PRAT BR A )
HEFRE N Hh [E @ AT A PR A

2.1.2 B i

AR IR BET H b B B R [ A B e B B A 3R

P2 —
e a4 =R D 9.

ARSI Gl I R 2 R B B P B R LR 5L S
PR Dy s e IO S 20 s dh A, R SEIUBRER [ A
IR I HAR . 35 IRF IR TS DN e s 52 5
Bt Priismiiaiti A 2. HEIRaLFEAN S BRI
1k B PR 4) T BUVE RS R R I L a Ant, X
SEHINRER G B R T AR T, DOERIRERE A
eI I H

IS BE HAR, AR LIS 12 5 s
A2 Gy R 38 DL BE A A LA g g . 8 XU 7T
AR T, AREAFHHEEN, EELR RN
. BRAS H AR . AR E BN H I, midEH T 8.

Mk Z b Ak v

PRSI I AR G R M 257 L A v D ] P B < T B AR AL 2




02 o) B e o ROV G B 2 k& 2017 4R35 2 TR

3.1 XEWMESER

§3 FEMEHEIrNESFERR

AL NG
5 401
B 5 1R bR (2017 %4 A 1 H-2017 % 6 H 30 H)
M2z 4y 5y(ETF BiHE) A | #2284 5 (ETF B4%) C
LA L SE A 2 49,426,040.80 8,876,665.51
2 AT -13,455,962.25 -11,215,078.13
3T 25 5 4y A S ) -0.0055 -0.0215

4RI S B 1A

2,131,219,615.43

534,180,647.17

5 IR IE S AR BFH

1.0146

1.0097

E: 1 g e SR AR AW B 5 2 1% W2, T3 A Ja Sebrilioan
P EAR T P

2. AW SCBGE TR R AR RN . BEBTias . HAbON OS2 e A2 sh i)
TOBRA R PR A AR A 2 SE e il A2 Se i E AR sl -

3.2 HEEHERI

3214 GRS BUHEIE KR KI5 R ST HREE A R B LR

1. #Z/E& 5 (ETF BE) A:

B | BN | st | LR

B R ST el ks | ©-0 @-®
@ RO | delank® | T

HFE=1MA -2.00% 0.52% -1.61% 0.50% -0.39% 0.02%




3z

Gy & 3 A 5 BT GRS S0 S e R AL 4 2017 4R35 2 Al

2, BZHEEFETF BE) C:

HHEIE KR | EEKER | gttt AL
WrE - o U by | ©0—® ©—@
AN 1 faEa
® EZQ | HIEERG @
HE=4MH -2.09% 0.52% -1.61% 0.50% -0.48% 0.02%

322 BESARAMURES RIHFEERKERZ) LE S RHNLS R R RS

8
22 ) ' W4 38 B P TR RIE FR 40 W e G e i 4
BTG A 5 L 57 b B R R 2 R 1 7 st A R L
(2013 =8 H 22 H&E 20174 6 H 30 H)

1. %34 5 (ETF BE) A:

8.64%
5.76% A
2.88% /
0.00% | W
2.88% || |
-5.76% | ' |
B.64% T

-11.52%, ) ' ! Ny

-14,40% | &

-17.,28% Wi

-20,16%:

2013-08-22 2014-04-13 2014-12-03 2015-07-26 2016-03-17

|- e=#4 8 ETFEE) 4 — LEEE]

2016-11-07

2. 18224 5 (ETF %) C:

2017-06-30




02 o) B e o ROV G B 2 k& 2017 4R35 2 TR

2.60%:
A
5.73% r iil \ l| J \
2,87% J AR 1
0.00% | h ,f
6% | I /
i M i !
5,73, ' . W
-8.59% I
fl r| L’
11,465, | L
-14,32%, 'I ' |
-17.199%, W
-20.05%:
2013-08-22 2014-04-13 2014-12-03 2015-07-26 2016-03-17 2016-11-07 2017-06-30
|- xE2B @RS c— LERE|
§4 BEARE
4.1 E4&%2H (BEEZLF/NH) Fh
FEARFE SRS FR I
WEZ Mok
wa | ms IR L
FERR
AFHR H 3 BEH
PR L, 13 4FEUESR. R e Mok
25, CQF(H P & 4 fh T2
AT Wiye SRS R E AT 2
A} /\ " Parar AL o N —- D
IR o Beler 22 B 1 S T B N 4
L BT T AR, 2005 4F 0 A e 4
.
vy | T _ i | REEARAT, G
;%& HRECE S A AW, 2008 & 4 H
g 4 % 2012 4 12 A $84T 4% MSCI
A PP A R 55 4
s i LA Z, 2009 4F 9 H A
i HEAE _EAE 180 32 5 B I el fe
BOL w4 L RSN




02 o) B e o ROV G B 2 k& 2017 4R35 2 TR

REeZ2M., 2010 4F 11 A & 2012
12 AT LAE Sk Al s 5 A
TETBC AR HOIE 77 15 5% 5 4 S HC T
BHEHREELE, 2011 F9 H
L [R] B $H AT 42 22 PR AUF 300 $8 H0IE
K HHESES (LOF) HE4&4
. 2013 4 6 AR B
MmN, 2013 4 7 Gk F K
AT 2 5 'E 8 458 5 TP Il
IEFRE RS ESEH . 2013
T8 A FI R AT AR S
2R, 2014 4F 11 H % 2015 4F 12
H AT 22 i & 43 41 B0 ik
LTI A e A LB S LB L
2015 4F 6 H #L[Fl i AT AR 22 ik
AR UE SR 2 W) 48 B SO I7 4% BF
B4, B RAT R B HAE
FIEAREEMELELE. 2015 4
7 H AL 2 QDR 50 F8 %05y
PUEHFHHREENEEZME,
2016 4 6 J1 R AL 2 ADAR 50
5o BT T AR EOIE AR B 05 5 &
MEELH,

v =P
o
Gl

\

EHLAE L, CFA ([ bR 4 floy
HTITD,  FRM(G: Rl RS # D,
11 4FES . BEEr k&,
BA RS M5t . 753 HiE
B A BRI T B F] AT R
SHVEL L B Ao T IR RO
JHEEER . 2011 4F 1 A N2
2013-08-22 : PO | e W 26 ) W 429 2 A
WM Eh BT A 7T TAE. 2011
5 H & 2012 4 12 H 44T BAE
Sk AL 22 5y BT ik 48 HOIE 77
R e AP RSN E S
HHASS . 2012 4 3 HE RN 4EAE
M 3 A BRI FR BOIE 55 42 7%
REMIE L, 2013447 Akt




02 o) B e o ROV G B 2 k& 2017 4R35 2 TR

A PHAT 4 22 5 ' o e A8 5 T T
HEGE R TR S S 2.
2013 4F 8 H i[RI I 4R A 4 J
2z g B IK 58 100 15 HOIE 57 %
REeEMEELH, 20134 12 H
% 2016 4F 9 H AR R4 22 FiE
9 5y b 7= 58 oy B TF TR Ok 27
WIS ES L, 2014 4 8
O [ 4R A A 2 [ bR Sk
(DAX) 5 5 RUIF i 46 Bk 77
BRI e AR EES RS
H. 2017 4 4 g, [FBHEE
22 HOIE 58 1) 39 R AT R HOIE 7 4%
wHE4 (LOF) 3447,

T AR H A AT H e A FE R e 2 H . BIBLA T H e IR AL SC
BT 2 GEZFAL AN A BERE B M) BIAH SRR -

428 B AR EH N E SRR T E RO B

AARE N, AREGEHATARIET QEFRRIESE) SAREREMARE SR, 5
Y FAEA R VAU IIUE, AF WA B 5t e B S 37, #E4%
BB IFTHE T, RS AU A NESRE KR i, ARSI R BAT 2 & & FUR I 1
o

4.3 A PR GER U

4.3.1 AT 5 EE AT I DL

RIEHEIE & GEFRFEEEEHRAF QAP LESHERIEIL), AFHE T (Fike
EHARAF AL HEHGIELY, e e, ThielEe. HER 5 g M AH s LA
BRAE R ER T BRRH K HPATELT M EHANR TG EHE . EHlE R
i FEWERANT, BEC RN A A E B SRR A SR G R S Eiad RS, R
KRG~ KIEMEAE . ERAET SRS BB ARG S5 SR R SRR A G LB T LA T2 A
BB 2 FERRIANT, A ST S A BARYE BB S A RS AT BT 50, 1158 JF ™A% 1

TG RN, DAPRAIE S 3 58 41528 5 PRI 2 UPE R o [RJI P™ A PAAT $5 5 R S A
10



02 o) B e o ROV G B 2 k& 2017 4R35 2 TR

oy WHEE . RHSEHE SR RE LB, AL EARBNEEN A 3k
F, IR R T A PR B AR . AESE S AT, A SEAT BRI A AL S HL
FREREAEEA AL GIITIE. (1D 5 _ghighss, BEENsme. mE
Jo. BCBIT BT, ZRE-PAT AT BRI, SEI R — ] Rk e A R B A A AR S L B AP
Phe (20 G Pr—Figlss, WHAEABIG RIS BT 55 Bk, S B M LA B A

B4 SO HNBEAT Bl e 712055 LA R 44 SCEEAT A S h 28, HZSERR 28 I DL AT AR L S B
Bl BC S WIBEAT 70l . A PR R /N EIR G BEAT L 0 e, HBLA =] A4 SRS, IR BEAR I/
EMEERRESET, #TA PRI, (3 HATIR Tk 5 - R A w L se R, 2
SRR RNl A E LR iwind B, AT SRS R, MEEEAIT. HRE
MERHAE AT LT EhR, WEHRFH GG A SRR E 4 LS5 N IA R &
[, 225 G AT Hebs, DA IR A4 R S IR b s i —— X . 3 PR /NEik S
HBATIBI O, HUAAR A SOGRSS, WHEREETERERINEE S 5T, #7a P hE o
Moo RO MR AT S VREIATT, 2w B A F R SRR H S R B NE SR T b
WG IBB A EATIHINOAEATERATRER I BLA R 4 SCHAT I G — i . A
(Al A A [ H RIS 5 5 H IR B 11 A2 5y BABe AT R BN 22158 5 FUOR 2 a2 1) 3 58 5 AT D9t
P NEE BRI T AOANRE=EE (i hEERGIREED, Sl S HREAE
RGN F Z AWM AL 5 W58 oy ks o~ Fe kAT 8 &, X AN AR AL i 52 5 H 1R R 28 55 (1
G G ZEBEAT 73T ARSI, AR Q158 5 il B AR PAT 1 DL R4

$

4
N

4.3.2 FHRZGHIT AN L Y]

RIEHEIE & GEFRFEEEEHRAF QAT LSHERIEL), ArEMREEZT S
B SHRTE . ZHEIITHEHIE T ASEEE. T/ BEE. fide. BIWSER BT M AESS 5 T
BATIRI A A A S A1 22 S PN, IR B RGP AT i, SCBL T 58 & R Gzl RN
SRR IR R] S R RS B A S R RIS S AR A KU B AR T T R R A2 S
T RGE, KR A A S PR AR AT Rp S, I I A 5 8] 1) [/ 1 58 5 A7 AT T s
Bro AN, BRIEEEE G USRI HRRAE S SN H AT e o, HILEH &
A2 5y AL (1) B A Sy B ZAIE SR 24 H SR 5%MIRE0N 0 I, RIS H AL S .

4.4 REHIAE S HI BB RIS SR i

4.4.1 i SN 3 G 1 BT RS RIS A 3 A
1



02 o) B e o ROV G B 2 k& 2017 4R35 2 TR

2017 fF 58 IR MBI A4 12519 S6o0/a5 ), mem i 12988 & c/a . m Ak
1214.3 v/, #ik 6 H 30 BN 1242.3 Eo0/#&H], BARE N 10.5 FEo0/8&q, BiE
N 0.78%. LT AT 5 B i< T+D JT R 280.31 Ju/5e, fmi i 288.67 JU/%E, RAKANY
272.52 Jo/58, #k1b 6 H 30 B 272.81 jo/5e, BEAFE TR 7.5 0/58, BRIEHN 2.03%. 3
SR Z RN R 1) REZFE I LBAEINE R, RBHHEE 6 H FOMC 2%
g B RE, SBEEENEAE. 2) FrERRBIBORECN KB, R, 3) Mk
BOA ) &R, 2B ECEL, FEIREE S RE TR, MiFEe. 49 RE=ZF
J, B 35 B E AR R SR e 1] 0 (75 P S SR, T SO R [ R (i 4k 48 T B, R
UF3E 4y, HSRIAEGRF AN % [E YA 1 IR WU 0 S MM R 77 VARG, AT 2017 £ =
FREESHEG, S L&,

442 HE AN RSN SR

BE 201796 A30H, %45 (ETF B A MEFUFEAN 1.0146 7C, C HEHFE AN
1.0097 Jo; 2% 4 5 (ETF BeEe) A AUEE 1 KR N-2.00%, CMHEFEEKEN-
2.09%, [FHHML S LR HERE K RN -1.61%.

4.5EBEANEMET EHFTH RATLES KR ERE

SN A% B IE T A 3R AR T e T B2 it . R BRATFHIATENE . e B BRI A
SENES EERTOF ARG ALK S A B BOR B BhAh, HZRE0A AN E VEAE 2Bk
WA BTG, T <t i R AE AR IS M THUN TR EA TR E IR R . IX LRI M B T 0 5
eAF S T RIS PER G o FATIH SR &M% AE 2017 F2ERRFFRE A LS. TR
WiE, \IBFIOFAEEWRE HE I B ATIACH TSN, HAE1THE3I A5 1746
H Ronc@mBmE, a7 oavsih, KESHMIFCA AT LR IR A58z, XHAN
JREEI G R IRM ST . B GEUaEMOGE, SEERNBOAMEZhE, 5 E RS R
B RTINSV SRS 1 4 SR T SR B B ML 2

YEN 3R ETF BRIEEE SRS PN, FRATZREL W AR 2 e Rl 5 Fa BOm A & i SR 0, B
RERER B AR ERR 72, B ST, OAIRBEE SRS IIAR E H [l 4 o

12



02 o) B e o ROV G B 2 k& 2017 4R35 2 TR

4.6 REFAESHFH NHERE S B #E TS UL

ARFE G A A ZE SR NBUICT 200 N B4 57 1 EAK T 5000 J5 0TS T -

§5 WEAEHRE

51 REPREEH-HEHENR

SF S ioaa ]
75 TiH EHI(T)
EE Al (%)

1| B - .
Hr RE - .
2| HEeWE 2,517,898,737.65 94.00
30| BE s B - -
Hr: figz - .
B SCRRIESR - -
4 Rl ks 4t 204,825.00 0.01
5 | ERhfTA IR - -
6 | ENREERHT - .

e SR R0 1) SN IR <6
B ' )
7| RATHERAG AT ET 139,753,389.22 522
8 | HAth s miwt ™ 20,774,037.73 0.78
9 | &it 2,678,630,989.60 100.00

13



02 o) B e o ROV G B 2 k& 2017 4R35 2 TR

S2HARB T BAinEE L&A
LB
s Hewf | HEeRH | BEFR (¢ UN NN HE L
(%)
g o s
HELH N 1o i 4
. oM 2,517,898,7
1 B | ¥4 ETF R AR 3765 94.47
%5 } A '
H4

5.3 WERETW O ROBERRAS
5.3.1 REBAREATIL KA A R ES R A A
AIEG AR IRAR A I
5.3. 2 MEHAREAT U REBBER B R ERRAS

AFE G AR IR AR AR

5.4 WEBIAREA RME G EE T 38 HABIKNERFF R T4 R B B A 4

ARG AR IRR AR -

5.5 WEPRERF RO RPHEFRBAE

AFEG ARG WIRARFFA G

5.6 TREHIRE A SOYME G S8 LB/ HERR BT T4 51 2543 5 A 40

I AR IR ARFFA IR

5.7 REHIAREA RPHE S FE ST HE I NERFF RRT 4 B SCRAES R B R W4

ARG AR AR KR FFA R L RFIUESF
14



iz

Gy & 3 A 5 BT GRS S0 S e R AL 4 2017 4R35 2 Al

5.8 G HIREA AYPME S ST E LB/ DHEFP T T4 R A

A E S S YRS

i Diged AN L) Dige IRy N BE )
i3 OIS DI5E =N 7 (flj) 1EH$WJ (%)
1 AU9999 AU9999 750 204,825.00 0.01

5.9 REHRE A RYME HEHE T E B /NEERF B8 T4 BUES S B 48

ARSI AR AR FFABOESH -

510 REMREE SR HEIBRARZ S B R

5.10.1 REMRAZE ST KB R F MR DA

NI AR A BB BRI L

ez

5.10.2 RSB F BRI MR BUR

.

5.1 G HAREE S BB HIE G 5 H L v

5.1.1 AR E R B EBUR

T.

5.11.2 REWRAZ ST K B R M A

ARSI AR AT BB U B

5.11.3 A E G EBRE

T

5128 R H A

502,10 AARE N, AEEGHB R HAAETRIRAT EARA R E AT LM AR, R E

e g H BT — A B AIFET

Kb A DL




02 o) B e o ROV G B 2 k& 2017 4R35 2 TR

5.12.2 ARIEGHBNET T AR T, AAEAER T AL G A TR A e B S P 2 A R 5
5.12.3F A B =M R
Fr 5 e EHOT)
1 £ AR IE S 11,119,483.65
2 IS ISR 25475 Bk 1,549.98

3 INEiE il

4 | RISCRIE 18,902.89

5 AL ER D R 9,634,101.21

6 FoAt MR

7 52
8 HoAh
9 &t 20,774,037.73

5.12.43% 5 HR KA BIAL T 95 B9 ) T e 555 BA 4

AT G AR AR S5 A T O B T e 4 0%

5.12.53R B IR AT+ 48 B R T A7 FEIE 52 PR AR 0L A 0t

ANIE G AR AR HT 42 R TP AR LB B PR DL o

§6 T AEESH R

AL Ay

1 H M4 B (BTFIREE) | 4R 4 5 (ETFI:)

16



02 o) B e o ROV G B 2 k& 2017 4R35 2 TR

A

AN T AT 2 e A A

3,323,776,907.84

526,272,373.26

0 I < i FR R A0

322,501,248.21

270,509,540.81

1,545,634,592.41

267,740,155.34

AR ST A < 47 B

2,100,643,563.64

529,041,758.73

§7 EEEFHEANCHEARRESRRAEEH R

7.1 ZEEHEARFEEEZSHIRINER

B A

T T B A AR 5 0 B

19,343,263.37

0 ST 1) SN/ R e 5 0

e 75 T30 18] ST L /e (o] 47

T AR E B AR 030

19,343,263.37

T 0T OR KR AT I A S 4 BT o A < A 4 B LL )

0.74
(%)
72 ZEEHEANEHERRERRAEET 5 WH
Too
§8 MR E RN HMEESER
8.1 ME A BB HEHIFH E S B L F] % Z] BT 20%H 15 5
I35 S PN A R A AR AT Tt WA AR FF AR S0

BewE

17




02 o) B e o ROV G B 2 k& 2017 4R35 2 TR

0 R RS maitt .
} Lo it | ety | N
5 ok 3 5l 3 i - - R [ 473 3 SRR 3% i B
X N S 1
20% I 8] X [A]
2, 805,
20170401~ 1,130,00 | 1,675,190, 7
1 190,76 | - 63. 70%
IR 20170630 0, 000. 00 68. 99
8.99
7 it R AR

AR G AR S P H R — BB A B < 0 A L9 IA B B I 20% B T o i B — PR B K
JEAEIR EARIIE RS St 8o 1 IR i oAt ez i v S o

§9 ZEXMFER

IIEENHEZF
1. (%5 EHEL SR HGUER R ESER SR AT
2. (B 5w e GBI G R S D I S ] )

3. (M2 5 s 8 5 BT IR 25 4% 55 Jk e IR AR 30D

9. 277 T HE i

REeEEHANMESEEAO DL, FEHRTESE N DML

http://www.huaan.com.cn.

9. 37 P A

TR E A G AE e E N LI A ], BB A B e E BB S8 N A
P e B &I o

R EHARAF

18




02 o) B e o ROV G B 2 k& 2017 4R35 2 TR

—O—t&#EtLtA=+H

19



