HEERRER mTgESE 2017 4F
E#HE

20173 H 31 H

EEEEN: PEERESEHFRAA
EETEEN: TEHIB@ERTROBRAHE
REZEHBER: 201744 A 21 H

JdNL
\7Y




TS EBURUE SR T 2017 4568 1 ZRFERs

§1 BEERR

FEE NN EF S LEFRIEARR S PR RICE . 13RSV MRR B R is N,
FEAF LA A A BLSEE  HEAER E BA AR A AN J A AT

G FEE A b E IRk & RAT IR A IR A AR E AL G & R AUE, T 2017 44 H 20 HE#
TARSE R SRR B ERIAIR A ARG SN, MEERASAEERRICE. 7S
PR IR B B KI5

RSN LSS H B 57 10 J5 08 BSR4 5 7, (HAGRIER: & — B A

FEG I A SO AR HARR I BBH KUK, 5 7E MR BB Y ST LA 40 B B A
e EE SR

AR I 55 BORER 2

AIRAEWE 2017 421 H 1 Hilg% 3 A 31 Hik.

§ 2 EE RO

HE & RIFR S A RUE T 1T

AN T 001006

Y (SR LTI iR

e pile sy VeS| 201543 H 31 H

35 AR I & A0 218, 412, 534. 12 4

% Hbs TEARFFRE & = PR XS A mr i s e RT3, J1 %
SE IR L 457 AR S T R 5 % R4

P A KGN IEII N I R A 3 I S B iR

S 1T S LR AR A R B8 L R A R R Y
TN, RO TSR I AR A B I . AE L
BRI, AN IR o AR A R R0 537 i a4
KPR A TR 2 S 2 4 L RS A 7 A BA
L BEBHERINE ), 455 % 0 AR S PR RFE (Ol
ACVEBREE « AT FIRBSRAE (5 5. 3%
BN, HRE & B A BC & EC AN YIBR DL BT 2 o

AV £ b AR ERIERNAF DG A
IS A B 5 I KIS EE, RUEF R IR R

W5 it ol o A 35 <5 P ST XS A FUBIMAC B I T BB Y
Fa, REHEE., firlER.

HeEEA hEE RIS E AR AT
HEIEE N o ] WS i 25 ERAT AR A IR ]

%2 00 11 it




TS EBURUE SR T 2017 4568 1 ZRFERs

§ 3 EEMFRHRINESHERI

3.1 FEMEHER

A NRMIT
EEC VR =y N HWAER ( 200741 H1H — 2017463 H 31 H )
1. A s s 2,148,973.73
2. AHF]E 2, 148,973. 73
3. MAREEHE A 218, 412, 534. 12

e 1 A OSBRSS AR N« Betlicas . HABIRON ORE 2 sepiERshlias) 1
BRARSC O G IR A, AHIRNE AW C et n EAMI A e s s . T iRtk
SRR EAEZE, Kk, 2R EZRSE %, A Cse B A IR 200 55 .
2 ARFEE R 7 B A% H 45 e T e Bt

3. FFE NAWEZ 5 AR, ATEGUEM TR

3.2 &R ERN
3.2.1 AW EWE S HHIHEWR R R K5 RNV S B S A s R 1 L
X b5 b R v
" A | PR | hghRE s ) .
BBt =D @) @WE$C>[&§§?@£ O-G @-®@
HE=NH 0.8411% 0. 0034% 0. 3375% 0. 0000% 0. 5036% 0. 0034%

3.2.2 BEE A FAEMUKRE S RiHER R R RS &I 5 RS R A e &
AR BN LB

%3 00 11 T




o R RUEL TR 1 2017 4R 1 SRR

v gt B0 PR T T i G R e (DB R ';gllil}#l_‘-lkéfi b A8 it WA 2 6 1) D S H5 0] L

P T S e S . i T R e e e

01 T | SRS SO SO SRR SRR SRR SRR SO SN SNURUN SRS SONSNNE SURSR SUNSHON SO SSNN SUOOE *coot SRS SRR

0.00% -

1507174 N
TS T T e, A
1570 [ = My [ S

BNy 0 o | S (S S S

R LT e s SN SN U S
0480605 { |- A
O18-07-11 oo

2016-08-18  [---------F---=-mm oo mm b

[ R R R [ o | AR S S S

f T T D | S S S S

2017-01-0F { [--------F---=mmmdmmmmmm e mm e

Ly [ ey o [ S S S S

[ = c T AR S S S S

[ T LT = e | R | S . S S—
ey L [ 1 v [ R SO, SR SN S, T
e T TT P = | N S, S S S

Bl [0 e = T s | S S

D LT T 0 s . T S S
S015-08-11 1 f-- M

2015-03-31 4

20
20
20
2|
2
2
2|
20

= o fq e 4 A LT 0 N B D OO — o fi e 5 B OO o0 ol L R i

§4 BEARE
41 £428 (RELZHNE) BN

. : FEARERFREL YR | IEFMLE
7 = WiH
¢ - FERH # AT H i ik

HRE £E, 1985 4F 10 A
A, IR R A T AR
TRz, TR
Ll (EP) A BRTAE A
)3 5 %K Broker. P
| astsme | 2016485 A ERR T 2LHR
i P %5 [ - 6 KA A A LS W

Broker. [E&HiRIE4
EHA R AR A5 5
FAR G R, PR
SE AR A AL 55
TG BAEARN A
EHFR L,

S

400 11 it




TS EBURUE SR T 2017 4568 1 ZRFERs

A S B E E WT
TR 7 BYAIE 27 $ BE Hk
& PEEBITm
Ha. PEEBAES
Mg ee. T B
TR MRS
Hh A S R S I
s RS B A
Hh {5 SRS B 2 IR
FREEEE . TEEK
PR 7 BRI 5 B

e e AL

e 1 ARIRE . B AR 2 A8 B AR /M 1A S H 13RS
2+ UEFR OIS SGEMATIE 2 GIEFRAE MO R B BT RE) A RIE o
4.2 EEANRE R R B SIS TS 15 5 Ui B

AREWIN, AESEIANAGEST (PENRIEMEIER R TEEE) o (ATFHEEIER
B HRGBIEEHINE) « GEFREESHEEHINEG « (EFRERSEHEAF AT
B3R « BEEGFEAHANG SSEEEN, ABEWSHER . B ST RN E ARG, 1R
PRSI RS (A B, OB R N PR KR . AR I, BEEElEBASIEE I, &’
HIFEEEA AN .
4.3 AP 5T
4.3.1 AP35 B I BAT 1B L

AARE N, AESGEHNARIIT GEFRRESEHARAFZ5BIEN) , TEEM
I B2 SRR, 18 RGN N 8 5 Fh 77 TAE 3 b 55 015 AR 45 58 2 AP AT, KRR IAS[F %
PG Z [AMFAEAE A 22 5 G I o
4.3.2 RERBHIT AR TN

SN R KINATE G R T LT N AREMN, R LTSRS 5 AT 5
W IA) H S R 58 Sy A3/ 1) B30 58 By e I 1R 27 24 H A B S% RO o
4.4 REHNESR B KBRS

2017 F—ZFfE, FHEZFPWRARHENZ, 2558 E LA, FRMEESHIE. [Fr,
BE 5 s S5 F 1t O e AN BT R R, b Aes gk 2k ia . HIRNTWE R, SRt n
REMATIRE T RSB, FEHRNSREGZ R, AR G5 R E R R R4 —E B .

AEESE RN EE TR, RS NEEENN, —BERFHREHSBERRE, &

R R G R ARIIBRANERAE 28 . WERPIVEISME . WIS, RS RA AR 24, REmEER.
%5 00 11 0T




TS EBURUE SR T 2017 4568 1 ZRFERs

4.5 REAANESH SR

A S AR A I BB I 25 %08 0. 8411%, RIS L AL HEIR 25 5 N 0. 3375%.
4.6 WEWAZEETFE ANBEEEFH = HEE RN

ARFE G AR W R R A 2 AN AR H G A N BCR AN 200 NBa R4 0= 1%
{EAKT 5000 J3THITEIE

§5 BHEAESHRE

51 EHRESH=HEREMN
Fs i H SH () 4 B PR LR (%)
1 [#] 5 YA 2 B % 95, 447, 016. 59 41.54
Hrh, iz 94, 436, 316. 59 41.10
e o 1, 010, 700. 00
RrE SRS 0. 44
2 79, 200, 134. 70
SENIRAE Gk 7 77 34. 47
Hodr: SEWr R SE IR E 4 B )
il ¢ 7
3 BAT RS E 4T &A1t 54, 529, 296. 55 23.73
4 HoAh B = 611, 306. 70 0. 27
5 it 229, 787, 754. 54 100. 00
5.2 4545 3 05 T M %
e i H B FE RG] (%)
1 |2 HA A5 Bl e ik 5 R 0 2.14
Horre ST K [m] e i % -
P |IH SR o) |HERETEEER R (%)
2 [3RAE BAAR A5 (9] e i % AR A0 10, 779, 863. 83 4. 94
Hodr: S [a] i ik 2% - -

TE: 1R I TR [ R 58 A 00 o < 7 L ) L A5 i o 39T P 5 T 8 A 0 o B W
E A5 Py ] BT S fEL

3 IE [ i Bt < R I 2 4 B8 7 FEL ) 20% 59 9 B

. . R BT AR o 4 R ,

i 2B R ] (%) e 1R
1 201741 H 4 H 21.34 E A ] CE R HHRR 1
2 20171 H6H 21.61 0 [ CLE R B P A
3 201791 H7TH 21.61 0 [ CLE R S B P A 5
4 201741 H 8 H 21.61 0 [ CLE R B P A

TE: 2017 5 1 7 4 HACKHE G PR EAIURE [P 4 50 3 5015055 1 [ A 1 5% < AR AU 3o <62 53749+ 20%,

%6 U0 11 0T




TS EBURUE SR T 2017 4568 1 ZRFERs

ELEHIE BAPR P %
5.3 ZEBHRASFHFIRIIR
5.3.1 EAE FHR KRR EARFELR

WiH RE
A AR BT A AP 3 AR IR 74
0 S P 5B 2H 1 A 9 A R A e 1 76
e S P #5052 T A R A T R A (A 23

MEH N BB A S FIOFRBRET 120 RFE LU
AR P9 AR R R A AR VAL A PR SIS 120 KA
5.3.2 R EWIAREH A G- PR ARTIR A LB

) e FHIBRG > GHE G | SRR S A
Js2= T AR SRR I (%) frIEEA ()

1 30 KLY 36. 50 4,94

Hordr: AT 397 R
()35 sh ) R A5

2 30 K (%) -60 K 26. 50 -

Horb: JIARAFEIIIE 397 K
¥ A 2 A5

3 60 K (%) -90 X 17. 86 -

Horb: IARAFEIIIE 397 K
¥ Bl A 2 A5t

4 90 K (¥)-120 X 3.18 -

Horb: RIARAFEIIEIE 397 K
e B

5 120 K (%)-397 K (&) 20. 89 -

b FIRAEIH 397 K
[ Eh A R £t

=nan 104. 93 4,94

5.4 HEH BB A S FHIRARFEHED 240 RIFLHH
AR P9 AR R R A VAL B PRI AE SIS 240 KA
5.5 &YKL M REHFRBAS

HEEH T
Ed= it S PSR RA (o) AR
(%)
E x5 -
2 P47 B -

7o o1 omw




TS EBURUE SR T 2017 4568 1 ZRFERs

3 SR 19, 920, 321. 84 9.12
Forke B i 19,920, 321. 84 91z
4 fllfiizz _ _
- 25, 996, 410. 47 11.90
6 HOH AR - -
7 [F) VA7 48, 519, 584. 28 22.21
8 FoAth - -
! it 94, 436, 316. 59 13.24
10 Pl AT SRR 397 R NFIR Gz - -

5.6 R EIRIZRER A G 2 S 7135 L R/ D HEFF R RT A B 3R B 40

» 2 & R
5 G b K i EE (5K) EAX R b
F5 ARG f5id5 %) fisgE (5K PR A On) EHB] (%)
17 178 4 A0 55
1 011756001 ALY 200, 000 19, 998, 391. 89 9.16
SCP001
2 170401 17 4% 01 200, 000 19, 920, 321. 84 9.12
17 Jb 4R AT
3 111712022 ALY 130, 000 12, 933, 330. 86 5. 92
CD022
16 JLIA 4
4 111680588 LA TR 100, 000 9, 936, 702. 31 4,55
4T CDOT1
16 /% A
5 111696431 FRRIReT 100, 000 9,881,811.01 4,52
CD066
17 FUERAT
6 111792619 TR 100, 000 9, 822, 152. 03 4. 50
CD046
16 (5
7 011697010 i 60, 000 5,998, 018. 58 2.75
SCP006
16 B4R
8 111695525 SR AT 60, 000 5, 945, 588. 07 2.72
CD042
5.7 ‘B F M5 WERBAE " HEREEE = ERRE
i H i 25 175 45
5 BA P 2 B B 4 X EAE 0. 25 () —0. 5%[] A TR -
s 30 A 5 R 1) e e (L 0. 0087%
s 0 A 2 R 1) B AAEL -0. 0539%
et 0 A RS A H A B9 5 ) 4 5 1) 17 BR- P 22(E 0.0219%

% 8 Ul L1l 0T




TS EBURUE SR T 2017 4568 1 ZRFERs

WG A TR B R ZESTHEIA R 0. 25%1F 5 i B

AFE G A TH P A B A7 0 5 P ) 4 KB 21 0. 25% R 1
A B 4R HEIE ) 0. 5%IE I BB

IR 4 AR 45 1 P S IO AR S P 4 B B 0. 5% I I«

5.8 MEHIRIE A RHE G2 S F P1#E LI R/ NP RT 4 B SCRRER R R 3

|
AV
5 fili RS WELH | BE ) A GE) = tﬁjﬁ?@ﬁ
1 1689159 16 ¥£7% 1A 90, 000 1, 008, 900. 00 0. 46
5.9 {EASH|E ML
5.9.1

ARSI AT ER MR AE, BITH AR R LSRN AR, 42 8 S T 5 B bl ORI 25 525 18
HRNI AN S, FEFRAF S NI SE PR SR A, A HH s ARt & H it
SRR R s 2 A A BT E AR 22 AR FFAE 1. 0000 TT.

5.9.2

WG, ARSI R P SRR EE I R, R IAIE AR AT+ 44 1R
(M RAT A B I B IS SR A, AR RS it H AT — S N 2 B ATFE DT, AT .
5.9.3 Al B AR

S FAFK e o)

F
d

A7 HH PRAIE S -

PSCIES 5 K -

IVEA&AIDSS 608, 871. 70

I IR FR I 3R 2, 435.00

FoAt MR -

D -

HoA -

(ool BN I eI (NG I IE S INSVR I Ol e

&1t 611, 306. 70

5.9.4 BRA G E MHERFAMSCFHRE S
AP0 NIRRT L TR AT REAFAE e 72

ool odt1 mw




TS EBURUE SR T 2017 4568 1 ZRFERs

§ 6 THAZESHHES

BT Ay

15 B A 35 4 4 B A5 555, 461, 962. 75

e 15 HH A 1] 2 4 i HR D 7 0 243, 460, 428. 94

TS 30T B0 1) 2k 4 sk [ 47 45 580, 509, 857. 57

et WA AR I 4 A A0 A 218, 412, 534. 12

VE: R I R A R HR A B SR R R A A

§7 BRE&EBFHANGCHBEE RSB RAES 5 HA
HEFH N RKIEHEEREREATESE.
§ 8 MM HHRRMEMEBEERFR

8.1 MEMANE—BREATEESMHBLLHIE RSB 20% K15
# el A A S BT s ARFEA S E N
5 AT S L) ‘

| \ AW Ff e [ 1 5

IR R B I 20% FrE %0

% =] . 1% %0 1 %5 54
147 st (1] [X ]

Zl 1 |20170104720170105 | 81,613,687. 11 | 10,096, 081.70 | 81,699, 838. 13 | 10, 009, 930. 68 4. 58
ik
” 2 1 20170101720170103 | 281, 619, 332. 47 431, 673.52 | 280, 000, 000. 00 | 2,051, 005. 99 0.94
|

77 bR U

AT G AR T IR A AL B $ B AT SR e A A B BB 20% K 00, TR B N R A S & s AR 5t
H R

8.2 MR R E IR HMERFE
ARG I, TR B PSR EAE .

§9 REXFER

9.1 FEXMHER

v M S R R < SR S

(P EEBARLE T EEeaRH)
(P EE S RRLE MRS IEE 0
v RGN G BEALIE . L

—_

[\
Y

wW
P

o~

25010 U1 k11 m




TS EBURUE SR T 2017 4568 1 ZRFERs

5. FEIEE NS FEAE. B,
9.2 FFTHHL
HEEEN ., HEEIEE NI
9.3 EF AR
P8 ] DALEE VI R G 2R A (], m 4 A SR I SE & Ao

FEERESEHEFGRAT
20178 48 21 H

I TS S 1}



