R ZODWRERBESRIFSRERES
2017 &£ 2 EFHRE

201746 A 30 H

EeEBEN: FHESEHEARIEAT
REFXEN: PEIB@EERTROGERAS
wmESZHEH: —O—tFELA+ILH



R DR ORAR 2017 456 2 ZRPER A

§1 EER

FEBE NN o S RUE AR T BB AP TE R B 8 R T M MR BRI,
FEXE L R S A RN e BV AR AR AN I B TRAT

HEEFEE N b EIPEE & RAT R A RA AR AR S A e, T 201747 7 17 HE#
TR R S FRA . SR ERIARAGME SN, RIEEZNERIEEERICE. BT
PR IR B B KI5

HE G A BN R U AWSIEAE B L SRR St 0 S U RS R 4 B, (BN RUERE S — 2 A

HEHIA GO AREHARERI . BV R, 0988 7E AR HH AR BT e ST A 4t ] 3 A
e SAINEE VLR

ARt il 55 BERERZ 1T

AEWIA 201744 H 1 HiE2EE 6 A 30 Hik.

§ 2 B mBto

4 TR HRI W R TR A

e 400020

L oy AR 400020

i 38 2 A 400020

e (e LRI

REeAFRAERMH 201347 H 3 H

et B A F 4 47 800 i 40 1,182,073, 857. 08 f¢
AT G I R AR BT P 5 WA B (N B AT B A Ak

% Hir MAGEH, EHASHRKRNE, HFEESEASY
2 (BRI b SEILE 4 B (1) AR BEE
A FE e i [ 5 LU A8 45 B 40 B ORI SR s
(Constant Proportion Portfolio Insurance, PATF

R A fEI PR CPPT ZRA&) 55 T JAL (1) 4% Bt 4H & ORI Sl
(Option—Based Portfolio Insurance, PL R faj#% OBPI
W) 7E DR A JE 3 P S ORAE S (8 1) H 1

5 ?z%%%ﬁ%%ﬁ%ﬁﬁﬁﬁﬁﬁﬁﬁﬁémﬂ
L LR

et AL REARA RS, BT IER RS

MBS P U B

FEE AN KRS EHRAGRTEAT

REEEAN H ] IR i B ARAT I A A PR A =]

B ORIUEN I E ISR A IR 2 A




R DR ORAR 2017 456 2 ZRPER A

§3 EEMFHEIFMESHERI

3.1 FEMFHER

pz: NRMIT

F B 55 Fabw WEM (200741 H — 201746 H30H D
L. A3 ) S -13, 536, 652. 26
2. A HRE 1,892, 361. 83
3. IIAT 35 35 4 4 B A HA i 0. 0015
4. AR B4 B 1E 1, 154, 624, 571. 51
5. HAR LG A5 E 0.9768

T QA LB a3 S AR WSON . #eBtikas . HfbioN OS2 RirEAR sk
TUBRA R B 5 AL, AR A O SE BRI A 24 e a2 sh Ui «

PRI S SHEIR A EAERA NN EEE 5 5 G A IR, TSR AT SEPRiicas K12
T oHeT.
3.2 EgHERIN

3.2.1 FREHESHPUFEN KR RIS F LS R & i H AR

: Ml 43k b i
TEBKR | EEKER | kgt X ~
B % o Sl 3% 532 HREZRE | O—-Q | @—@
@) FrUEZE@ AL ESELE) W@
S = /N
;iiéi“ ' 0. 13% 0. 10% 0. 69% 0.01% | —0.56% 0. 09%




R DR ORAR 2017 456 2 ZRPER A

3.2.2 HEESFRAEMURESHBRTAEE KRR RELE RS R E4E
W 28 AR FN I LR
ARG A Wt DR A R B 3 700 38 0 1 AR g Il S 25 b A s At 4R 1K) Dl Sz

28.01%

25.38%

21.76%

18.13%

10.88%

363%

0.00%

& Lh P

2013-07-03 -

0140417 | -------
20140008 {f-- b

m
i
i
£
]
el
o
&

20
2

20
20
20

— I A R T DU o — T el Al L T B o

§4 BEAWME

4.1 RE&2E (RESLE/NA) FH

a4

TYNTETYNe
g | IAECHRGERIR | . e o

4D

Rt (UG 2014 4E 1 A

IR H 3 AT H
XF AN A S K

PN e ZyreEmt, 84
LI STy WEFE M2 7 .
BRI S 2 30 H - 8 4F 2009 4F 12 Hhnia
H Bk RTHE G E A R
ReZ R TEATE], HAEH
FA ST [




R DR ORAR 2017 456 2 ZRPER A

EWERFE L. B
PRMT, EE
AT T R, 2R
T IR A TF s
IEHH TR SRS
ZHBI . KRITK
VR A BT TR
KB HRREHEESE
B RIZLENT
Ji ZE B s RS
B FH- 4 (T 2015
ETHIHELN
KA O ITRE
B R RS
HEZH, HAEN
s it PSR
L R
ST RITHEE
TRA TR AUE SR
Bakeksess
RO R
AR A BUE SR
[ R S 2 LN
RJT % SR RIE
IR RNE S %
REeER&LW. K
T IR A T
IEHH TSRS
SR, RITEHR
B R A RS
Bukekss
B RIZLENT
TR RNIE S 5 3
SREZT. Ky
T SR R TG L B R
ARNEHR TS
e, Kk
VR A BT TR
KB HRREHEES
B, RTXIEKRE
TR RNIE SR 5 3
SREZT. Ky
SR R S i B
TR RNIE S 5 3




R DR ORAR 2017 456 2 ZRPER A

e,

SHESUN w2 VA
LU, 64
EFMETG, E
LRI A
Rexmn i RAE
INARIE &8 HAT IR
nEl R P RR S
., 2015 4F 11 H
BRI e,
AR 5 R el 4 £
I RS R S
AP, R
T a iR RIE SR
B es
BhEE . ARTT R
A A ROk SRR 1%
REPE (| AHEeIE | 2016 4F 3 H WG R 2B
E5) Z3 21 H B ARt as
575 RUIE I P B A
eH G,
BUEARTT 0 an
TRAR & RLEFR 1
e TR BN
IR TR 28 iR TR
TR G2
B BKTEFRRAE
IRERNESF B2
GHGRT RIT
K% 18 AN H 5E W
T R RS 4
e TR BN
RI7 BRI Al i 77
RNESF Lk G 0

AL

T OBLAE AR HIIANES AR H 39170 550 FE AR 8 24 7] ok i 2 A IS AR H AT Al 1 380 o
QUEF AN SCEMATIE 2 GEZFAE AL R B BIME) BRI RE -

4.2 HEAX RGN EESBEERTEHLR U
FEGATTENAEAAR A I R B SF (PN RIEREES ) (o e RSN UE S5 9 3
) QEZFHEBE S E I A R G HIME) FICSISLHAEN  CRJ7 20l ORAS TR & BOIE SR %

¥ 6Tl k14 T



R DR ORAR 2017 456 2 ZRPER A

o

GiHE I E A F) MIEAA RS E, AEWMIAEH . B o0 i SR A B IE A 2 <
B, AR RS SR RS (AR A b, DR B AN VRSR KA, o F A e BT AR 2
AT N ARETEL. BTN AREHRRAGHTEA RGNS EFRNLE.

4.3 NP5 ETUH

4.3.1 AP35 B R BAT B

e PR b ERIE M 2 A 1) GIEFR R SR B A m) A P2 S il B4R R = L) (2011
BT, HE T (CRITESE A R ITERA R A5 58 B FE ).

S H NN T ARSI B N S A R AR AR TR, SRR A A S ER A AL
WHERSE, SREAGHEEFATE, EFREREGEE. BEEUIER SR E T =6 A
FHIFLZ .

BB NIATEPZ GHE, AR, BREHREHEZG A TS
PATHLE . TG AN LS, HEEHMAPITZ S RTINS ST hiksk—
R AR TP RATIEE FIEARE P SEN AL 5, SR H G L BAEAT 5y AT ARSI € 4%
HHEA Gk R, e NZBMEIs. e ome i RN 58 5 45 R AT 0 lic: &
THRATRIAL Gy, FIRI TR SE . A& 05 i J I ORAIE & #5258 A 3R A5 AP IS Gl 2z

B PN E IO AN AR B 20 & A R T B R 1) 52 i 22 I A28 By 1 Ol S 86 58 S 0
BEATGEE T, SR A S A IR AL B B DU BEAT & B AR T R A7 Tk

AHEIAN, FEESE TN EENE S T AP S A GHE,, R BT AT
WHRRE . ZHPIT WG E R E RS P AP REARREAE, REESuET 558 =
T7 WAL Gy ZHAEA R A& Al AT R s ik o AN SIS MERT AR ENE AN A P58 5 i B | 2
FE -

4.3.2 RERZ AT AT YL
AAREWIN, RRIUAFEGAFAE W] BE T BN A28 5 A 28 Fi ik (0 72 5 28 S AT N e
AN, R SAFE G 1I5E 5 T TF a4 [ H I 0 28 55 BAE8 1) B0 28 5y it
RS2 H RS & 5% 15 L
4.4 WEHNESB T RERIZES T

MIEARTH KA, 2017 FF - FELFRICFFE. FIEESR, FREGTHH. BAms, Tk
7 W 14 W



R DR ORAR 2017 456 2 ZRPER A

N ANE G KSR E), 5 H 2 ] R EEHE#E R T 2. 7 AN E 75 & 16, 7%, PPT 2248 A1 B W N s A5 A7 34 s
6 H PMI 51,7, & EA4E 0.7 NET A, RN ITERNKE, 75 BT, B 0T, 5
UGN . BT BARBOYHE AT EITE, RoRNAMEIRIEBLF: SR E, 6 AWNEke
B TR T 2pt & 77%, B O A B B8 5 5 sl T m SR Xl

MBURTHRE, 2017 4F % 4R BB ER A M, ZAAFEEERAE, 4 AR
BUR R BOIERAR s B AL e Rl ARy, InsR s T, RIES R =88 =Hx.
VUAY” 5] KT, ARAT BRIV 8000 Hh o A1 5 A7 308 1 2 SR B AR AT 3 7= it 280 e A .
Bl A AR AT 25 A RS P 3 AN T HRAE, T ™ A BOR R MRS G IS, AR
I K H AR J) B TR, SR B sk bin °), - A Jek S Ao, AT SEBILIR AN AT
FF H o

WIRBIERE, 4 AEZSNEFEL . 408, ARERENIRE T, KA AimREpr 1147
4 AN RARBSER S BN, BRERSANMNA L, FAE R —gORAT IR 2T, i1
RATR ARG, 7E 6 F AR MLF &85 H OMO #8008, AR BRBE SE e s ifi_ A FF i ss
BRAEFIR, AR PIREEE FT.

WEHETRE, 2017 £ FEAFRERE LE T, B—FERAH LT, THEEGR
3 A AT 25BP oAy, TAEEIJFAU 3 AR AT 15BP fidy. Wi oQuEM s B 2R E T il
BB, BRI, 4 A2 5 At bf), EREBCREVINEG . SO EARTERIE L%
R T, WS R BT 6 LUK, G ERE M7, SHERKERAERE, FE
BT BHIEE, DR MBORER. ™S BB,

FEIE I SAT G B 5w b, ARG DTS SAEM RN BB, 154 T MR
INBKNERAT « ATRESEBORIOBIANAN B EAR S W, AR S 7 44 355 /N P o BT 3k,
A £E 56 ARRIRAT T — & MLl o ATESH AN Fr O s BT itl, B HGHCE, Ui
WH RO R E . ERSTIH, ARSIRIERE, DUEHEPIEERE AT, FEEEER TR
RIS AR MR, FRHG AL A AR R PRI A, IR RS AL, EBmah G {5 R
Wor, S XU 550 & P4

SRS, AESKRBEFAX W R, Wil —E S 51T UL AR 57 1K 52
B SRR T AR K H AE .

4.5 WEHAZEEHSRA

2017 4 A 1 HiEgE 2017 46 A 30 H, ABREEHEIEKEN 0. 13%, Mgitbii kvt a6 %
o8 Ul 14 W



R DR ORAR 2017 456 2 ZRPER A

N 0.69%, KT G b3 UE 0. 56%.
4.6 WEHAEESFE ALEE ST #E E U H

{198 R TR Y R

§5 WHAARE

51 MERREEHASHENR

RGN, AT AFAEESE A TAE H RSB A NSRRI T =0 N & 5™

F5 T H & O 3 ST (%)
1| B’ 105, 440, 618. 75 8. 07
Hrp: 5 105, 440, 618. 75 8. 07
2 | BHeH% - -
3| MhEW e 1, 186, 704, 894. 40 90. 78
Hrpe figp 1, 186, 704, 894. 40 90. 78
BE7E CHFUE SR - -
4 | &R - -
5 | &RbATA AT - -
SN IR A 45 i % - -
Horpre SR el 1 S8 N B B

B S Bt
7T | WATHERAGE A AT 1,001, 108. 40 0. 08
8 | HAhHEr= 14, 133, 135. 50 1.08
9 | A 1, 307, 279, 757. 05 100. 00

5.2 MEWIRZATIL D KB R

RHE

NE

e

o < B B EE B (%)

SR N4

R

il k.

65, 684, 112.

5.69

B B0 R SR A Rt
A4

S|4

LR A ZFEN

ALiBisk . A hEAEREDLY

|| T

ERRRIE V4

14, 677, 956.

20

1.27

& EAE . BAEAME BRI
\

6, 716, 000.

00

0. 58

Rk

18, 362, 550.

00

1.59

=
pis:

p=il




R DR ORAR 2017 456 2 ZRPER A

K | sk - -
L | PG AR 55 MRSl - _
M| BRI AR R S5 - -
N | KR PR SR B - -
0 | BRMRSS . BB H AR - -
P | #AE - -
Q | PAEMMSTAE - -
R | 304 REFGR - -
S | %A - -
it 105, 440, 618. 75 9.13

5.3 MEPRIEA RME SEE T = RE AKX /DEF AT+ 2 R =S 5 A
e | mEmam | mELH | KR D | ARhE GO ‘Egﬁz {)%‘Et“
1 300401 1ebd A=) 532, 700 19, 736, 535. 00 1.71
2 600754 BV B 541, 622 14, 677, 956. 20 1.27
3 600919 TLIMRAT 905, 000 8, 407, 450. 00 0.73
4 600498 Kl E 300, 000 7, 605, 000. 00 0. 66
5 600612 ZRFE 150, 000 7, 345, 500. 00 0. 64
6 600525 K el 4E [ 523, 340 7, 112, 190. 60 0. 62
7 000959 A 1, 000, 000 6, 990, 000. 00 0.61
8 000971 I 400, 000 6, 716, 000. 00 0.58
9 002531 R A RE 999, 983 6, 649, 886. 95 0. 58
10 601988 R AT 1, 388, 000 5, 135, 600. 00 0. 44

5.4 EREFRFBMATRNRFREAE

Fe fi g5 s b ARME o) b 3L T IE ] (%)
1| ExRfig - -
2 | JUTERE - -
3 | &R 59, 918, 000. 00 5.19

Hrp: BUEME &R 59, 918, 000. 00 5. 19
4 | kiR 241, 287, 894. 40 20. 90
5 | ivAT R BT g 20, 048, 000. 00 1.74
6 | "I 448, 768, 000. 00 38. 87
7| AR AT RS H ) - -
8 | FhLAFH 416, 683, 000. 00 36. 09
9 | HAh - -
10 | Ait 1, 186, 704, 894. 40 102. 78

o010 7 dt14 W




R DR ORAR 2017 456 2 ZRPER A

5.5 &G EAIREA RUE &5 E S T E F AR/ EEF IR0 L4 35 3 % B 41

Iy _ " - . ok 3 4 VR 7 Y )

N AT fRLR | BE G | ARNME G o

5 (%)
17 YLI5

1 111714180 ,#KUJ%E 1, 000, 000 95, 600, 000. 00 8. 28
17 CD180

2 0980165 09 #kiE 09 580, 000 58, 539, 400. 00 5. 07
17 %

3 111720104 Hr”j;z!gﬁ 500, 000 49, 445, 000. 00 4. 28
17 CD104
175

4 111717048 ,Ajlﬁj%ﬁ 500, 000 48, 920, 000. 00 4. 24
17 CD048
17 59

5 111795550 ,AT/EZ%E 500, 000 48, 915, 000. 00 4. 24
17 CDO72

5.6 WG HRILA RPHE 5 S B 7= R E L BIR /N HEF AT+ 42 B P SCRRES 38
EE
ARG ARG IR ARFRA 517 SCHFIESF -

5.7 MEMR B A RNE SE ST BE AR/ NMEFHT LS R E BT
AEEEARERARFTFARERE.

5.8 G HKRILE A SRHE &5 E S B 7= E LB K/ NHEF I i 42 ALUE B BE B 4
AEE AR AR ARFFA B

5.9 MERREESRFENBRBHRZ S EREH
AREE G AR IR ARFFA AR 5%

5.10 WEHREEESRFTWE R S ER A
KB AR AR ARFEAT E A 5%

5.11 A EIREME

5.11.1

ARF BB HIHT T AT BURAT EMRAEAIR T WA R R BUFERR S ST R A, s
S H AT — E N B ATHETT . AT

AIE R AT AR, B BB Tl S G S R E 2 e JB S I 2 A IBESR




R DR ORAR 2017 456 2 ZRPER A

A7 PRAIE

65, 546. 78

JSIUSCHE 3 Sk

IS A

YA 2

14, 066, 597. 05

ISEGAEN

991. 67

FoAt BYSGK

iR

HoAth

O | 0| | |O | |W|Ddd |+~

ait

14, 133, 135. 50

5.11.4 REWIRFFH B4 T 5 BRI TR H 657 4

AT AR AR KA AT R i o

5.11.5 & WA AT+ 44 R A7 FE il 52 PR 1% O i U B
AR G AR IACHI 1 44 B 5 A AT ARSI A2 BR T L -

§ 6 JFAEEHHRSN

AL fy

T S AT < AU 0

1, 382,967, 417. 20

e ST ] e < A O £

247, 238.00

U - 1 7 ST 18] 3 < B ] 7 5

201, 140, 798. 12

T I3 ) B e R 0 AR B A (A B L7 =
H51D

7 ST J <5 i

1,182, 073, 857. 08

§7 ZeEEANCHERREREALREHR

71 EEEEAFHAESHBRER

AR R G B AR A AR S0

7.2 BREEBNZHERRERRFEEST S A
AR I B BN R 12 A R P A




R DR ORAR 2017 456 2 ZRPER A

§ 8 MBRE RKNAMEZEFR

8.1 WMEMNE—RREFAFEESHBLHIEI BT 20%H1F 5

45 W P R S B A A5 R R S
BB P B4
#k H {51 ik 5 4] | I I
i} 2 FEA 40
zl H5 20%F I U4 W | B k.
[&] [X[5]
2017-4-1 ER
IR 1 298, 966, 800. 66 - - | 298, 966, 800. 66 25. 29%
2017-6-30
N
P A R

B E AN ASE G 74 B ERFERERL.

(1) HFFA RGO AT G1E Bl E 20%010 5 51 4 BOK ELfl 182 [m] B g B Sk ~F A 2, Al
AE 2 T EUASIE B AN 1 KURSE B AH el AR, PT EAEE Fl A e EL R 30 o

(2) 4 IR B T & 6 [ml figh e K < [F) 24058 1 LU IR T I, Bk i BN PT DURSE 2 5 [ 44
SERATHINACLEE, W] e M5 LA .

§9 BENMHHEZ

9.1 FEXMHFHER

= AR T RO R R AR SRR R R R S RS SR
T CRTT W e PR AN IR A RUIE SR SR B AR A0
=N RITESEHA R TUEA A HERCLA A B AR ERE

)

%13 71 3k 14 W




R DR ORAR 2017 456 2 ZRPER A

VU AR A A IR e B 1 HE . SR B e S I i 2 5

9.2 TEHH =
IR AR AL AR I G E NS AT o

9.3 R AR

WREARIHBER, XM TAEG, FIES B E N EE R e & s a5 B, 48
KN TP 5 RS, BRI EARFE S H A MGG (www. orient—fund. com) Z [,

RAABEESEHEARTEAFR
2017 7H 19 H

%14 71 L 14

p=il



