R o RIBR A BRI R R E &

2017 £ 1 2

=R

201743 H 31 H

HREFEN:. KRESEEEFRAT
RELEN: FERVBITROERAT
WEXEHER: 201744821 H



R R Wt SR T TR R B FIE R R 4 2017 4R 55 1 TR

§1 BEERF
SEHEANNEE S REEREA RS PR B RERICE. RSN s 8,
FFxs FC A AR BB L AR MR S8 R AR AN ) S DT
FEIEE N EAOLARIT B A IR A FREAR G S FME, T 201744 19 HERK TA
W W S5 HE bR HERIMB A GG EANR, RIEERABT AR EICE. RS
e N S iR/
BB BRI LSS S B 5o RS BEAIE e 97, (EAPRIE SR — s A

BRI GHEANREHAREI . SRR, T (A HH R B Pl L AT 4l Bl 1 A
ek EE =SV IR TR

ARG P 55 BB R 2

AWEWE 20174 1 A 1 Hilg% 3 A 31 Hik.

=
[\
=
¥
=



R R Wt SR T TR R B FIE R R 4 2017 4R 55 1 TR

§ 2 E&F N

FE & TR KA AT 2 HE VR A A R ke X

oy AR 001791

e L) RTF R

e Cile Y Ve | 201549 H 23 H

35 HAAR I & B A 35, 499, 772. 51 £
RGN E R EA TR S KR AL, i R R 5t

W b TG AT HGE, B R RS LA, 18 IR I

) e THEX T RS, -SRI 50 7= (W K AR (I A .

KGR 2 P AU 2 SR, FIBS RGP, 14
SEPLARE B4 A1 o
1. Alpha %} SEmE
AFEGETEREE. Bl REE. RAIWF R 2 LK
THE, HILREEN L TH, FERAMEXK.

rer— 2\E@%§W§%%

B AHE 4 FEOR FFAEIR S BT B T R I 0 i SR s ok

XL . RN, AREESHRYE T A1 R A1k,
RiGia H ALY S (ngert BRI RNE . )3
REFRFEKE . KEZHER. HIGERRIEE) Ik
ERAFI R, T AU s, TA B4 B A 1)
% Tu DAdE— P BRI A S Ui 2 (1) 9 5

45 b e i e BN RARAT A0 B — 3 8 A s SR 2 (B
ARG HAMREEh R KN R RR A, I sk

P Y %%ﬁﬁ@&ﬁ%é%%%ﬁm@,ﬂﬁﬁﬁﬁﬁm@
HKOPAR TR G, (AE TS, BT
5% R IIE 5

REEHA KNI G A PR A 7]

REEEN RO ARAT B A A BR A ]

N 5 A P R A TR KRR G KA A | KRR IR A K EE C

N FE AR 5y AR 001791 001792

AR T B BB FaE | 29, 362, 486. 18 4y 6, 137, 286. 33 £

§ 3 EEMSIRIRMEESIFERI

3.1 FEMEZHH

B NRMIG
F 2 4 WEM (2007 1H1H — 20173 H31 H D

KRARMBESIR G KA A | KRR IR Kt C
L. A SR 47, 044. 88 132. 24
2. AHFE -207, 329. 06 -89, 275. 68
3. AT 35 25 4 BA HA R i -0. 0067 -0. 0121
4. WIREEE T EHE 28, 700, 932. 50 5,905, 761. 98

%03 U 313 T




R R Wt SR T TR R B FIE R R 4 2017 4R 55 1 TR

(5. AR EHHTE

0.977 |

0.962 |

T 1y Prid e SHRIR AU N S SIS, TG SEhrilcat K7 2T

BT Ey

2« AW OB s fE 2 e AIA BN . R BIE . HARIRN (NS et EAR B
FBRA G S AL A A, AT A3 C S s i _E A 2 e pir (B Ae sl
3.2 H&HERI

3.2.1 ARG HESM TP EKE RIS RS B AW 2 i R

KA R T T 5 R A

N FEBK | PEMRKER | gt | SR R I IR B B
A 20 | WEze | kaaxe | smmeze | OO | @70
HE=1MH -0. 71% 0. 12% 0. 36% 0. 00% -1.07% 0. 12%
KARLEFFUL S TR A R C
N EK | PERK R | S | Gt R R B .
i 20 | iz | huxe | smmeze | O © | ©7@
HE=1MH -0. 93% 0. 12% 0. 36% 0. 00% -1.29% 0. 12%

3.2.2 HESEFRAEHURES RIHHEE K RF) LS RIS Bl R 223 )t

1.84% -

0.92% -

0.00% -

-1.84% 4

e

_:—'_'-'-'_'-'_F'—'-F

2015-08-23 4

2015-12-24

2015-03-25

2015-05-25

2015-09-25

20158-12-25

= 0 e T Ot N o W DN B — A A R Rt e A A o

=
EN
p=i
¥
p=i

2017-03-28 1



R R Wt SR T TR R B FIE R R 4 2017 4R 55 1 TR

2.44%
1.22% Jrffﬂdfjr
i
_.—'—'—'_'_'_'_—F

0.00% |

1.22%

-2.44% |

3.66%
(] =+ w w w w [ux]
[y} (] (2] ol (o] (] o]
] 0l [ar] [1=] i ™ m
(=] — (] C.' (] — ]
w0 w w w w w [
o & © o o © =
] ] ] ] ] ] o
(] (] (] (] (] ™ ™

[ AR A 280 £ 50t L 2D LR — KR 280 1 0 ol A0 M B 28 |
e AEEEFRE, SEEEBARN D H SRR A ARS8 A S R &
HEFFRMAE. MR, ARESHERFAS T EEEERRLE.

§4 BHAMRE

4.1 ZEZH (RESELHENH) FHh

R A S BN | Rl ‘
N — A H
i W5 Camnm | mEom o B

T2, 2002 48 12 A%
2012 4F 11 A BT {HA 3
SEHARARF, TER
SN R T
RATENEE, KR A
N PR, 2012 48 11 AN
giz Aki%ﬁ%@ﬁ@&ﬂo
- 2013 4£ 4 H 18 HgiHIFE K
AR igi zgifa £g$3ﬁ 15 4 W B KA B &
oo HELP, 2014 4E 8 A
za%”g 23 H&E 20154 7 A 21 H
o AN AW Esiba) &Kt
W R R e A,
2015 4F 7 H 22 HZ
2016 £ 3 H 8 HAL KHi%
CoRUBN R A B UE S35 5%
HEFELH, 2015 F

=
-
¥
-



R R Wt SR T TR R B FIE R R 4 2017 4R 55 1 TR

4 18 HZE 2015 %7 H
23 HAHAE R e i S22
IEH %R 4S (LOF) H 4
2P, 201547 H 24 HE
2016 4E 5 H 25 FAF KRR
IR A BRI T 4
(LOF) 424,
20154£9 F 23 HZE

2017 4E 3 H 18 FAF KR4
XPYS 7 S VR R AR 5K
I A B S o ST AcB L
2016 4£ 8 H 19 HEfE K
E B R I B R A LIRS
B HE R,

2016 4F 8 H 20 H AT A
BLH TR A BAIE SR
F4: (LOF) #4248, BT
REF - EH . A
BRESHINFE . FHEE:
[

L O A DO 2507 1= 3L S i
2008 47 H&E 201546 A
JAfF Aristeia capital &=
IR T RS T %
BT, 2015 7 A

A

Ny KRG B E A R A F
w5 | 20174 HAT B i 546 O 8 358 4
Bt | o - 9 4 . H 201649 H20H
ggz IA I8 H T KR R
%%ﬁ ISR A RIS 4

Hea®, 3201743 H
18 H AR A XA i
it VR A R A AR TR B B
HeHeam., AaES
Mok Ess . EEE:

E: L ARRBS, BEHIAAREEENEHREZH .
2+ UEFF MV IR B TH AR HEIE AT ML B2 GIEZR L MOk N 53 BEAR A B AN A SRHIE
4.2 EEANNRE N AR SIBERATE1H 03

WEHN, RESEFHAHEST GEFRE) « GEFRRBIEEE) S R K AL
B B U A R SRS E, DIRE TS, BUE THEBRRE AR E,
AREWSAEH S B 5T B U BEAE P AR B, ARG 2 s AR A% 4 1l 5 B LR PR i
R, NS BTA NSRRI, T FH IS0 HRA AN K175,

% 6 U 3E13 7T



R R Wt SR T TR R B FIE R R 4 2017 4R 55 1 TR

4.3 AP ERRHA
4.3. 1 A F3Z 5 B HIHAT B O

RGN, FEEE BN RIAT AP SRR NSRS BN GE et 7 iEA
TH, WHET ARG EES 4 MEERIHAN. 3 HN &S HNBRE K773 5 7158 5
FERAT )M A WT S KRR G758 5 [R] ) 58 G PR AR IBESR R [P0 58 By i A AR AR 1 R T
WHARER MY H MR S RAA S G RHUERE, B4 & A i [E A —S s
L BRAEAAE B0 H N ELR AR B S BN L H 5 (A ) A b 22 AR, (B S S h Z L WGt 7
s RIS 158 5 B I ) St 15 0L o
4.3.2 RER BT AKEIHHA

REWIN, EEEHNETIAREHEREIMGETHEZGITN. R RHE R ERZ
GAFAER A R WA 5y o AR B & SR B B AL & 2 ) B B 1% B 41 & 2 TR A7 AR RS
A H R M5 5, ABAMFAES 535 B ATF5a 0 A H R R 58 5 A 300 ) B0 22 Gy Bl e H
FACE SHIIE T LR A G MG AL 4 BRIHRFAZ S, JRER GRS T 2. 1%
FHGAIFHRA 5 H [ [F 28 5 T AT LB RS B 8558 5 5 SR A R W12 3858 5 AR i
PRARELRFE, TR
4. 4 HEHINESBR RIRABES T

AZEECEET AR B TR MEmRES . | 2016 4 12 ey LIkE 1 H ), B
EBBORAH I o JE PR _E B sh I P T R R AR U R S 5Kk A0, 1 3 OB 547 KM
IRIBFFEGFHIC R T ORI . 1 A NBEFRATHERRIT, BT aREIE ko, JF— B RS
FIARFREAR, DS, gatorl, @6, Brocdt. ik, Bk, A OETREKIE
JEHT. MR 7RI B, e iEd, GfEE. BRe)s. fEbg. WS SR T RN R
IR R () EEHER) ). AERARIATR T, I A BAR, B s D% 1) /i@ fa 46 LA S T
Tt el S, R B0 0% i 22 1) I 7K 52 7 A LR RSO

K CAERF IS 2t SRS VR A5 e < AE 3 b A AT b T J A8 S0 DR L B Ut K i 2 AT SR A H5 A KR
P AU, AT o8 T B AR XU R [ . T 3 5 RS BR Bl SR ) 4% B, AN s/ =k
ST 2R, B3 AP )E, BT MoKEER PR, EREREE BT 1A R
B, LRI B SR Oy ERHR BT 3 IR AR YR I UL E SR B AT IS AR I AT e 4
PO E R o FEE I T IA R b, EERMEE . wshte. Aae . KIS M E R
M) T, IR RSN E R 7RG 2 e . X PO, RIERCEA SRR, T
PAJFER 300 B HiE 500 Fa ORI Be AT 0 e BRI DT IEZEAE 3 A O PRSI 4, o e Aons e

%07 U313 T



R R Wt SR T TR R B FIE R R 4 2017 4R 55 1 TR

PEIE AR T — € BRI A B TOK o
4.5 HEHAZESHNLSRI

BEAR G IR KRt IR & A0 A S M #UFHEDY 0. 9770 T8, A& I3 & 4y 44
EHIKAY-0. T1%; BB AR WA K BRI IR A AR C e B (E 9 0. 9620 T, A4k
IS A BB IS K2 0. 93%;  [RIML St LB HEN 25 % 0. 36%.
4.6 REFAESHEANBRES T FERE A

ARG WA, BT IES: 60 LA H B AT T AeiE R, RAF D
ARIGE AR e B < 15 7] EORAUE A RN 7 58 Al b ENE S I B B R A 2 o

§5 MBEARHRE
5.1 MEHRESH-HEH N

F5 i H &% o) RS BB (%)

1| BaR#EE 21, 523, 880. 93 61.85
Hrpe I 21, 523, 880. 93 61.85
FEWE - 0. 00
Ii] 5 Wi 7 X T - 0. 00
Hdpe fiiZe - 0. 00
T SCRRIE SR - 0. 00

4 | HEERE - 0. 00
ST A AR TR - 0. 00
SENIRE SRt - 0. 00
Forpre S = R0 1) SN IR
5 G i 000
WATH TG H & &A1 8, 786, 511. 41 25. 25
Hoph g 4, 489, 850. 34 12. 90
it 34, 800, 242. 68 100. 00

T ERATA I T MR ISR B AU 0, S H MM HIET, 4FfESeCt
TR BRI B S 2 A R G 1R aT R ATAE AR BB T A B 0 B BT 5 A SR S B Ui
(G AR IR G 1R as) Z [RHZ IR I BTN 0,

5.2 MEMREITW L RNOBERHAS
5.2. 1 WEMRBT WA RKFARERRAS

15 17251 ANRME o i 3 4 B g L (%)
A | AR BRIk 564, 400. 00 1.63
B | RAN 215, 930. 00 0. 62
c | gk 8, 541, 638. 00 24. 68

% 8 Ul 313 7T




R R Wt SR T TR R B FIE R R 4 2017 4R 55 1 TR

B, 1. R BOKEFFI
L 1, 445, 878. 00 4.18
E | 23 279, 749. 00 0. 81
F | fitRMEE 2,323, 545. 93 6.71
G | AiisH. CAEFIHTENY 1, 689, 994. 00 4. 88
H | EEEDOL - 0. 00

5 BAEAVE BRIk
LI P 1,511, 050. 00 4.37
7| AR 3, 087, 720. 00 8. 92
K | Bk 953, 488. 00 2. 76
L | PTG 55 MR 25k 67,617. 00 0. 20
M| BEERF AR RS - 0. 00
N | KRS EREERN A it EE 67, 968. 00 0. 20
0 | ERRS . BHAH ARSI - 0. 00
P | #AH - 0. 00
Q | PAEMMSTE - 0. 00
R | X AR 706, 539. 00 2. 04
S | &ZA 68, 364. 00 0. 20
it 21, 523, 880. 93 62. 20

5.2.2 MEMRBATIWARKFBERRRERTAHE
o
5.3 MEHRL A RME SRS T HE HHIX/MEFR T+ 2R E R A
v

el R BEAK | %R B | ARiE GO gﬁzfz v
1 002085 )37 B 28, 700 644, 315. 00 1.86
2 000963 HEIREZ 6, 600 611, 490. 00 1.77
3 000027 RYNGEIR 84, 200 599, 504. 00 1.73
4 600582 KRB 104, 400 590, 904. 00 1.71
5 601258 N i 204, 200 588, 096. 00 1. 70
6 600873 HEAEAH) 79, 700 583, 404. 00 1. 69
7 600252 hE AR ] 129, 200 580, 108. 00 1. 68
8 000623 AR 19, 000 578, 930. 00 1. 67
9 600221 M 167, 300 577, 185. 00 1. 67
10 000876 Brom B 71, 500 575, 575. 00 1. 66

5.4 WMEHIREBIF M DRI BB EAE
ARIE AR WIRARFFA 5™ SRR

5.5 WMEBIRIEA FME L E ST E LB/ BRI LA S B B A 4
AR IE AR WIRARFFA 5™ SRR .

%09 U 313 7T




R R Wt SR T TR R B FIE R R 4 2017 4R 55 1 TR

5.6 &G HIRIEA SOHE 5 HE T LI/ AT+ 42 B SCRAES 3R B4
ARSI AR AR RFAT B SCRFIE SR

5.7 MG HRIEA RME G ST FE LI/ AT L4 St &R B A
AIEEAMR G RARFAT SR

5.8 WMEIIRIEA FME 5 F ST 7 E LB/ B BT LA BGES B A 4
AT B AR AR AR FFATBGIE -

5.9 MG HIRASESHH MBI 5 H L U

5.9. 1 MEWIRA ST BRI B R QAR B 4

o e %@%(% HATHE o) %ﬁ@@& P
/32) g (JB)
1C1704 1C1704 -2 | -2, 548,320.00 | 20, 920. 00 -
1C1709 1C1709 -2 | -2,471,040.00 | -21, 840. 00 -
IF1704 1F1704 -3 | -3,101,760.00 | -57, 780. 00 -
IF1705 IF1705 -3 | -3, 086, 100. 00 4, 500. 00 -
IF1706 IF1706 -1 | -1,022,220.00 | -14, 940. 00 -
IF1709 IF1709 -7 | -7, 018, 200.00 | -96, 300. 00 -
ARMEZBF AT OO -165, 440. 00
I HREA TR F o A AU 28 (o) -194, 940. 00
JEHE A TR R A A A A3 (o) -154, 880. 00

E: EAFCEUIESR R, LRSS, BT
5.9.2 AEERHMIGHIR MR BOE
B BOAS I G4 R P IR I BR300 2 SR B (M R GV . SRS EFTRIE T A 2 k. Bk
W SRRV R R, HREREHI RGO 8E, MR HAT ISR S50
B, FHATERN RTERE. BN, Z8FEE ARG AZEKEN KRR, B, Hish
PELARORIE G 2R ER R, EEDH OIS A MHEATEARE, 2 A M GG
AW et . BEA I HBOT A T R ah s og, A ieask TR, R Z kR 5:10%
RS 318 77 2K
5. 10 R HAARAEE S % i B 5 39 50 58 52 6 1oL 1 B
5.10. 1 A EMFHRHBIR

7% T A 455 WA 0 I £ 0
5. 10. 2 5 HAAATE S5 11 Bt 4 £ e o AT 28 B 40

7% T 4 A 455 WA 0 I £ 0

=
S
p=i
¥
-




R R Wt SR T TR R B FIE R R 4 2017 4R 55 1 TR

5.10. 3 ZAHAE 5t B e VRN
A F G AR A R PR E A 1
5.11 BBEHAEMEME

5.11.1 AEEBHIF+RIESFHRT AR DMLY E R IR AE, RER GRS H

HI—EARBIATHET. LR

5.11.2 AREVFEMAHEBREF, BARETEEESERMENEIEBREEZIHBE.

5.11.3 HAMFEZ=HR

Fs FK &8 B
1 FHRES 4,047, 385. 11
2 MSGIE SRS H K -
3 INUCG&l -
4 NSRS, 2,461. 27
5 SR R 440, 003. 96
6 HoAth S SR -
7 R 2 -
8 HAth -
9 &1t 4, 489, 850. 34
5.11. 4 REWRFFE R TE BRI K TS mR g
T
5.11. 5 REWRAT T4 B E P FAERE Z R B AU B
e WK T+ 42 B 2 A AN AR AR I8 52 PR 1 15
5.11.6 FFHEWE HEKFEASCFRHER TS
HFETNRRE, S0z 551 aREE.
§ 6 FIHAEESHHEES)
LT Ay
TiH KRR S IR G AT A | RIS IR & K C
s B4 3 4 17 AU A 32, 078, 594. 64 8, 560, 832. 21
e H9 0 A 25 4 2 FR 4 41, 692. 20 40, 953, 741. 52
Dok - 0 5 40 ) 3 G SR [ ] 473 A0 2,757, 800. 66 43, 377, 287. 40

T R BE 97 0 A2 B A (4 B0k
AU -"IA)D

5 BA AR 3 4 1 e A 29, 362, 486. 18

6, 137, 286. 33

=
p=i
¥
p=i



R R Wt SR T TR R B FIE R R 4 2017 4R 55 1 TR

§7 Z&ETHAZHERRERALREESHIL
7.1 Z&EEEANFHEAEESHIRHIL

Wl B
TN
T PRI 2 I R A *mﬁﬁﬁ:ﬁ bk
WA W) PR BAS L &0 10, 001, 777. 95 -
S5 ST ELSEN /RS 3 - -
S 01 5 L/ 2 - -
s HAHA AR S A AR S0 % 10, 001, 777. 95 -
SR B TR BT A IR 4 300 5
BV (%) 28.17 0.00
7.2 BeWHEAZAEE RS BERLER 5 B
T
§ 8 MEMKAERES RERSHEHHIHLR
HER S REOIE [ e
5 H FHOGBEH | EURE | REGEUH | BEROE | S
Ebfil (%) ELf (%) e
YN
4 10, 001, 777. 95 28.17 | 10,001, 777.95 28. 17 3 4E
4 0N
- 0. 00 - 0. 00 -
LT\
e TRAE N
. 1, 000. 62 0. 00 - 0. 00 -
Al
I
- 0. 00 - 0. 00 -
%

HoAh - 0. 00 - 0. 00 -
41t 10, 002, 778. 57 28.18 | 10,001, 777. 95 28.17 3
§9 BMBHERENEMEREE

9.1 R WA R ERE RS HBHIA DR 20%E0 1
SR 0 A S A A R AR R A
B
23k AT S L 1) - - e
wo| T e o | o | o | SR
i3 ZO%E@Hﬂ'I‘Eﬂ]ZI‘EU g N U 0

212 T 13 0



R R Wt SR T TR R B FIE R R 4 2017 4R 55 1 TR

LA 1 | 20170101-20170331 |10, 001, 777. 95 - - 110,001, 777.95 | 28.17

PN - |- - - - - 0.00

77 R R

IS HIEAN G TR, TR B R — R G B A N KU 11 51 A 5k i
TR ZABEN RS, LS T RE 51 RS G Al PR AR, 3 e BN T RETC ik S I AR L0 < 9 7
AR 3 Gy AR N RS [ B A S ik e O BLRE AT N AT B JC2: B R I [ o A 1) 2 B 2 <

9.2 MR RERFHHMEERSL

I, ESEHAT 2017 4 2 18 HRAG T CREEEEE A RA R KT RS A AR 1
NE)  BRMESEEARA AR NFEFESE HTIREW (LUK “EHE” ) #HiGE
i, AL EAEREAFE R K. EHESFEN R, FAEEA R ESEKAAER, barss
HYGREANNBATEREKIS, OB E AT 90 H.

2. HESEBAT 2017 4 2 A 18 HAA 1 CRBE G BA A7 KT g BN RAZ i)
N, GRS ERARA AR N BEFE RS BCHEGET, FRAgseA. EReX
SRR E A R AL B2

§10 HEMHEF

10.1 FEXHHEZR

Ly L UIE M 2 A 15 3 K e A WS o SR Y R R U 5 43 T R 4 1 S A
(RS aS S TR A R U R B S 5 )
(RS 26 S Vi A BRI U A 4 R R S R ST T
A, KBS GE A WA TR B R, A B,
o AR B LR AR R BRI S R A R
10. 2 FABOH A

B SO AT AR B 4 AT N T
10. 3 & AR

P ATEENL I R G S A R, BB SR AL G B A MSE http://www. defund. com. cn HE4T
A5 o

Do
/

wW
P

1

RESEHEARAH
201744 A 21 H

=
p=i
¥
p=i



