HBEWEERTHGES
2017 58 2 EEHRE

20174 6 A 30 H

BN FRESEHARAA
FEEN: P ERE SR TR A IR 2 A
kA HY: —O—t%-tH=1+H

o



Rt KO T 2017 R4 2 TR

§1 EEH

FSEWANREE S LERRIEAR G AR ARIC R, RS EMOR s E Rity, Jf
P AR B HERA T AN SE A R AR R AN 1) B T AT

FEFEE AP E R RRATIR A IRA AR AR S RAE, T 2017 4 7 H 18 HEM T A4
TR SRS IHERIIAR R H SR ENE, RIEEZNBEAFEERICE. RS ERE L
#E KR

B BN RVE LSBT SR st RS SRS TR 007, (EAPRIERE & — 2 A

B AN SOFAACRIAKER I . BTAH K, BB R 5 58 PSR- ] 1 A 5
LRI P

AR v 55 BERER o O

AAREWIE 2017 44 H 1 HiEg= 6 7 30 Hik.



Rt KO T 2017 R4 2 TR

§2 FHLT= MR

L THFR HEE IR
FHe ARG 001929
4ri AT IR

20154 10 H 30 H

2,761,218,899.49 4}

Bk H bz FEJIR ARS8 SREEOY SR ME A 5T Rl .
BRI EMA TS ATIRIL . BORIEH . E AR, Rl
ERH . TWRHORAEZEE AT, JREE &% KT 1R
BB SR ENPERAE S USRS A B ACTRRAE, R E 2k < B8 AR £k
I BTG SRR I E RG], a3 T 3h A
.
Ak £ e AL BRIERAFHBE AR
AFE GBI I G, e 1A XURS A T MAC 2k 1 T B 52
IR HAC 2 5 I
R, REMRE. Firiiite
HEEHA e H S H AR AR
HEFEN F g AR AT B A PR A W
RS S AR = A HEREFELRT A HEHWRFEI M B
INCFiE . AN E 001929 001930

T IR T I8 0 G2k S 1) 470 B

177,358,073.44 11 2,583,860,826.05 11

3.1 EEM SR

§3 FEU S HERNESHERIN

fr. NRMIT

IR E (=10

WEWIQ2017 4 4 H 1 H-2017 £ 6 A 30 H)

2



Rt KO T 2017 R4 2 TR

HEEIEFEIRT A EHIEERT B
1A B s2 Bl g 1,878,349.76 40,693,943.98
2 A HF) 1,878,349.76 40,693,943.98
3IARRE VA 177,358,073.44 2,583,860,826.05

W OARESTERA NGB 55 0% 552

@AW 0 SRR TR S A RO . BEVE IR . HARION R & A R A sl ) 41k
AT P A A, AR A DS B 25 I E A A R EABIRS, BT AR AR
AR, I, A ARSI R, A O SIS A TR ) A

QA S 1% H AR
3.2 HEPHRI

3.2.1 AH T Ik G iy A UL 2 5 K L5 () S0 Ml 25 L e WA o 2 1) LA

EEIWEERT A:
‘ Mk &t bl s 3
e HER G | AHERGEEE | Stk —— 0.6 I~
B frE YN N :
O WEZQ | HEIREERO B
HEZE®
HE=1H 1.0051% 0.0063% 0.3366% 0.0000% 0.6685% 0.0063%
EEIWEERT B:
‘ Mk &t bl s 3
0 HER G | AHEREEE | Stk — 0.6 I~
B fRE YN N ;
O EZR | HIEERO B
HEZ@
HE=1H 1.0679% 0.0063% 0.3366% 0.0000% 0.7313% 0.0063%

3.2.2 HIEEE AR IR & R e A2 20 K H 5 R MY S b A e AR AR Bl ) ELA
R = T i e
FITHAER R 5 M ST PR AR o A 7 S AR Ho0S EL

(2015 410 H 30 H#% 2017 4 6 H 30 H)




HeF W E RIS 2017 S5 2 TR

0.00%

2015/10/30

2016/2/28  2016/6/28  2016/10/27  2017/2/25
—HElEEENL — R E R

2017/6/26

E W FE T B

6.00%

4.80%

3.60%

2.40%

1.20%

0.00%

2015/10/30

2016/2/28  2016/6/28  2016/10/27 201772725  2017/6/26
— B ETEEME ——EHEE RN EE




Rt KO T 2017 R4 2 TR

§4 BEAWRE
4.1 Real (FEEea /N Fin

EARS MR SAIIIR | FLMN
4, 1% L
(LI BAHY | ER

RPN EAPNCS L e o
ZuFEsd. 2010 4R
R ;Hmkﬁﬁﬁém@ﬁ
AR | 4. BEE | 2016-11-17 - 74 M A T A
T E BRAF, EERC S B EE
HY oA

o5 Bl S
EESELIET

e O FREERHE I BT H RS A &8 A6 A3 RE AT HIE S

@UEF M E SGE AT B2 GIEFR MO N 53 A% B E M) (IR G RILE
2 PN T T P A S < A SR S A 15 10 P

REHIN, AESEFHAGET (PENRIEMEIER BT ERE) o (ATTHEIUEF R
HEBEERHINE) « GEFRRESEHAFATFZHHERIEL)  GESEEHAFIER
B WIRIESIEN R IR SRR« GG R SR EEN, ABEWSHER . BT,
22 RO SR S AN Y G 037, A AR R B R R At O S R A AR &R
HMas, BAMERSHPRA AT N.
4.3 AVAL G I B
4.3.1 AV 5 6| ERAT I O
AEEEEHN AR N E T e M S, 68 ™8T A L 1 AR,
B RGN LEETT AE S IR AR o AT . RSN, AR R PR AT T QIEZR
SEHAFNTPESHERRSEL) M (ERESEHERA R A5 E) KHE.
4.3.2 R AT N E I

et B P R R IUA S AT R H AT N

AN, ORI TR G R 5 BT A TT 5E0 R H 158 5 A8 () $aL 58 5y & iR
77 2 H AR 5% HITE L

woE



Rt KO T 2017 R4 2 TR

4.4 AR ST B R B SRS AL SR B
4.4.1 ARt A L BB SR ANIS AR 2 B

27, WEITH, SRS REREE) . RBME 6 A 15 HEAINE 25 MER, FEliaii,
[F]Et R 4F FE P INJE — IR TN . 2 ep SE R ZE AT AR T I S AR B R L L, DRI SE Ikttt
YN BT JAT TR T BCRANN R FCE LRI LA BT B WA F A AT 54 RE 24 B K S8R 1

[ A 7T, AR AT AR P A — e R, M2 BEHOEHT FAT. 2 FRFE 4 AR S H AR L ARAT Bt
FE AR T RN S5 AR DGR B A RUBEE I B 2 R TES R AT I R, AL U LR
U ARSMARR FRE . TR BRI, AT R SEAERFRR (PR B TIBOR,  SEhre RS . AgERFRR
REMAE, RATRIMBEEE LA TIARIER R, (ERIELBEME A ST, A
WA RZ LR E SR . 5 AR, SATIER I RS SR ER] (MLF) %55 ) T 24
Rl tEfE, E2REaE. RITER MPA BER R, 2R %M
ENIARIK o

M7, 2 ZRfE R a MR AR S P AT A% =, 4 A0 el TARBE. WA 0 EE K B N ZE A
[ B AR IR EK: 5 A —i— B SRR G IF, REmgER-riag&: 6 A
R HAES: 5 A PR H, (HE52 MPA B UL KFENAF BB 77, e K PAEZHTHE T,
1A ZE 3 A H I3 I8 R YRR E 4.5%-5% KT, Yas I Bi6 7T

WG, AR FER TR N BWNFENAL R FNAER, FEFRAREIIT T 47580
FEAIE T, A5 A LU B R AL . IRAA T LARATAT K& iE,  H AR R B BT -
4.4.2 $5 BN F B L SR

2017 4E 6 F 30 H, R F I A ARG W0 AU EIEEH 08 1.0051%; FR =
Te B AR & WA E I N 1.0679%.  [FAIIME 27 EL AR RIS &5 %00 0.3366%. AFE G4t
Pl A S e LR S AN A7 R RS R 2R
4.5 Wk P HE R N B 4 B 1 T B

AN, AR R M BUELSE AN TR F 3RS0 AU A NECE AN A NBGE 26 3 1
KT HT AT



Rt KO T 2017 R4 2 TR

5.1 EHIARIE ST A E RO

§5 BEASHE

B b3S BRI B
7 TiH SHOT)
#1(%)
1 [ 5 WAL 2 F5E % 2,208,849,002.23 71.88
Hr, fiik 2,208,849,002.23 71.88
R FHIESR - -
2 SENIR S 4 Rl e 50,000,000.00 1.63
Hodr: LW R SE IR
SRb e
3 WATH IR R & T 51 802,783,001.46 26.12
4 HoAh % 77 11,351,102.62 0.37
5 &it 3,072,983,106.31 100.00
5.2 et H5E T [ e i % s ot
T TiH H e R E I LR (%)
| 4 3 PN 45 25 (B ) ik % 4 6.23
o L B A il %
e i SH G abs ;i HERH
5 e HAAR A5 5 [ ) ik % 4% 00 309,977,305.03 11.23
Hodr: = [a] i k% B, ]

TE: R TP G503 (R R 5 A 0 o B < T

15 ELA 1 ] BT S A

PRI LB i o 30 P RS 5E 5 H R o8 AR o 7

5 57 1E [0 e 14 5 4 AR AR 1o 66 4 W 7= 1L 1) 20 %6 19 U B
FEARHR S W AR B 113 117 3 5 4 5555 L [0 1) %8 < R R I 5 7 L1 20%
5.3 BEEH UL A T IF A IR
5.3.1 BHH A FIIFIAR AR EE A B
iH R




Rt KO T 2017 R4 2 TR

A AR B A A1 29 AR 90
0 A AR BT A B B R R A e 90
T A BB 2L T 2R A PR e AR A 25

T WA BB T R A R 120 R AR DL
FEAAR T S A AT G AR BT AT 2 R IR L 120 R
5.3.2 AR5 IR BT A1 23 A SRR 237 EL A5

FIIR G e 5™ | BHIRAGTE Ee5
AR (%) RS (%)

Frs P A PR

1 30K DAY 13.65 11.23

Hoh: FIRAESHBIL 39T RN
I ES

2 30K (&) —60K 23.11 -

Horr: FoRAF S 397 RN
IR lEES

3 60K (&) —90K 54.24 -

Horpre R ARAFEL L 397 R 17
RS i

4 90Kk (&) —120K - _

b FIRAFELIEILIOTR T
IRl i

5 120k (&) —397k (&) 19.88 -

b FIRAELIILIOTR M
IS i

=nan 110.88 11.23

5.4 A BT ST R R AR ST 240 KAF L]

FEAR G W N AT AR BT & T BRI AR AP SR 240 R
8



Rt KO T 2017 R4 2 TR

5.5 A WIARIL BT Al KR BRI B 4l &

o T
el (%)

Fr 5 75 i i A o

1 E XK fiF 4,154,711.82 0.15

3 i 359,222,656.48 13.01
Hodr: BURME SR 359,222,656.48 13.01

4 b i 27 - -

5 A b K S 2 339,801,159.46 12.31

6 Hh ) S Al - -

7 AV A7 B 1,505,670,474.47 54.53
8 HoA - -
9 &it 2,208,849,002.23 80.00

R AR AF B 397 REIVTES)
10 - -
GIES e

5.6 i WIAR G A A o5 B B 1E BB NIRRT 2 2R 5 B W A

i 4E B 5L W R
s fRFAHY i3 44 75 WA (8D
(7K) B EL (%)
17 BASLT
1 111715190 AT 4,000,000 395,787,090.98 14.33
CD190
17 7 RAERAT
2 111720125 IR 2,000,000 197,830,263.16 7.16
CDI125
17 | RERAT
3 111720116 | RRT 1,800,000 178,104,190.95 6.45
CDI116
17
4 011766017 s 1,700,000 169,619,216.28 6.14
SCP010
16 Z3 PN KL
5 011698711 RMIE 1,500,000 150,194,332.04 5.44
SCP006
17 “P 2248047
6 111711200 TR 1,500,000 149,040,077.21 5.40
CD200




Rt KO T 2017 R4 2 TR

150201 15 EJF 01 1,300,000 129,879,030.36 4.70
170401 17 2% 01 1,300,000 129,807,493.57 4.70
170203 17 EJF 03 1,000,000 99.536,132.55 3.60
17 B HRAT
10 111718034 EEART 1,000,000 99,354,920.97 3.60
CD034
5. 7B T B 5 WA AT 58 1 HE 4 8 P Ve E A A
T H i B 155 4
2 U P 25 5 P 48 G TR 0.25(F)-0.5% 8] T 8 0K
7 3 P R 5 1) B e 1 0.10%
s 3 N e S R 1) R 0.01%
et AP A TAE B 25 5 1R 248 % 1 87 B~ 2 0.04%

A BT 51 8 (1 2 XHE I 1) 0.25% 175 150 1t 1

AR I G AR A U P ANAEAE G MR B 1A A X ELR B) 0.25% R 0L o
A 1T T A 35 (14 X LI 1) 0.5% 175190 35 1

I G AR A 1 P AN AEAE TE Ml 5 P2 1A 4 X BT 21 0.5% R0 o
5.8 HRAE WAL A Fo M ok 4 W =B LU A9 K /N HE A2 1 i 42 557 SRR UE 5 5 8 B 4

ARG ARG IR RFEA B SFHES -

5.9 BB AR IE
5.9.1 FE TN I U]

BT RTINS R, AESRAMER AL I, ARSI G55
0 S TR FE B R FR A TSR RIUSCRIR, 4 SRR ZRVATE HL AR A TP P S SN R A
BT, AR A T S G B 7 1

T G R FE PR AV VT S K R G B VS e T AR AR B B TR T S e 4 B i R
PR RS, NI JE R RS AR R A PIOSE R, RS E R Emn, A
T FER A TR 2 A0S DA R SR I T 3 QAT SR IP A, ARG B HE 5 H
il FT Z25 8 OB SRR = A AR B 1Y, RiA% HAR A B FR bt 2 A IO K IR ELEAT TR B,
ERINA A RN ARG, AN RNMESRAR AT 2T & . SR AuHE IR E 2
1.00 JG, AR AL FAREAR ARATE A S SOUME o 0 B A LR 22 W e 30 5 A i 2 00 P 3 4

PR S E R, A B ENATRYE BRSOl S REITE NHUUS, 1Z5AE R ML & 5™ 2 S i
10



Rt KO T 2017 R4 2 TR

I T A

5.9.2 MEWIN, ARSI RFIT A HOOERIEMNER, RRIUATESRE T 2IUES
(K9 RAT FARAI IR T 1S r R A, AR RS SR H BT — N2 B A TRl BT, AT TR
5.9.3 HoAh B 7 H B

5 27 HCD)

1 RS B
2 IS YSCIE 25:375 S5k -

3 IVLA&IPSS 10,602,194.89

4 I AL R A 3R 748,907.73

5 FoAt MR -

6 D -

7 HoAh -
8 &1t 11,351,102.62

5.9.4 BEBTIH A AR B R oAt SO FA B2y
5.9.4.1 AN S N SR 7 RE A UG I IRIE SR 35 58 R SRR T
5.9.42 W& LARER, IS Gz B o] el e R 2.

§6 JTIHE SR AL

AL
T H R R ERTA R FE R TB
ARG JH IR A0 RS A 132,163,994.97 1,911,166,760.69
A5 S L 4 5 R 47 2 381,290,313.43 12,087,981,439.94
i 2 4 B[R] 43 00 336,096,234.96 11,415,287,374.58
i SR B A 0L 20 177,358,073.44 2,583,860,826.05

Ve BIRCARE IS G B I AT AR A S SR AT S A S S M. B ikt
i



Rt KO T 2017 R4 2 TR

§7 ZSEENCHEARSBRARSENR
7.1 SR A MG HR A
AR G AR A TS B A R B 8 e A A L«
7.2 eGP R P A VR AR AR 5 0
AR G AR A TS B A R B 8 e A A L«

§8 ML B RUR A EEE B
8.1 A1 S BV R S L ) s 20% 0

I e T L T R R R L
AR
| | g
i y
AR 3 L et | O
K| 5 i th
il 20% [
11 ]
1 | 2017-04-06 - 600,000,000.00 600,000,000.00 -
Ml 2017-04-
¥ 2 01 & 519,878,756.19 5,485,660.42 - | 525,364,416.61 19.03%
2017-05-02
2017-04-
3 25 & -1 1,002,594,081.79 | 1,002,594,081.79 -
2017-04-26
- SR P

AT G AR T ] N A AE B — P B8 3 R A i e W L M8 32k 31 B A o e G S A 20% 1 T, ETTT )
T PEA R DUT , W@ P 5 AR [m] B rpIRE m], B 48 BN AT RETC v A& BRI 4 SIS 22 B
BT, AR R G E A B W, LA RE S| A B i s I KU

FERFERGOLT, A FRPA S a0 B R BB KR R AT 6, 7T RE -3 BUE HL I8 [l e A o < 9 7
MBLRFELART 5000 /7, lmEHIafEr . SHEME G S I E KRS S FREH .

8.2 SR B PRI Hofth L 2LAE S

1y 3Rt S0 P 4R 10 T 2L T

2017 £F 6 A 3 HRAEREEEHARATRTH B2 A7 ELIAR TR A,

2017 4 6 J 16 H kAt 2 L g8 BAT IR 4 W R T MR 88 0Fsak AE B te R IV s 5
AT PR 22 7] W58 5~ 6 I 5 T B Db 55 ) 2 5

12




Rt KO T 2017 R4 2 TR

2. HAebAHRAER

HHIEGERARAFRILT 1998 44 H 9 H, 224 b EHEIS 2t sior i g # 4 E 1t 1 4
EMAAZ—o AalE PRI, b B I A, BRI TN B 4
An, EFE. BN BEEA T AR AREEMAEELRESERAN . Tt eSS EH
A BEN AL QDI B BN . A R ETF JEEEH A Bi ey R i@ ETF &AL o
N S FHES IAESEEN ., FHEAFZREES T EHEAG . B XMARKS EH T
BRAEFEMAL N AFREG AT, URRER R EHEAN REFSRETHEN, FETARRYE
it RQFII & EHEN . HRE B G RV 58U 2 RSB AR Z—.

TR FE 4 LR NI BER S0 B0, ROAHAR T2, Bt AR RAF I El 4R . AR AR
IEFRIE ST P LSV St 4R, FEREG K44 h (A 2017 4F 6 A 30 HEUR) , E K
BRDEIRATE 137 AEE MRS (A 45 s, BRIEWRIIRE A £ 256 ARG E
RIS (B LRI 0-95%+3EHERE ST ELGI 30%-60%) (A %) dHE4 % 2; R EHRIES A FifE
HEHR SR A 2 BITE 172 RAxUes HhrdEd: (A J) iS5 2 s 3 RE SRR
(QDINE 56 1 QDI RIS (A 28D 4458 3 HE L C 1E 126 L EE GG

TRAR A SO A 9 R ATHEAUEMEATF A £ 17 ARG EE (A PHAE

FER P RGS T, 2 FPE, R EDIR RO R, 503 m T A SR PR AR
SRR (D) FREEEM E SR, BEHEE RTINS REB NS, I B R 5
TP PR BE [B] 3 5L 22 50 Ty, SEAF I AL 1B SN E R R (2) MBS BT ER
TR RAATIRGE S AL 5%, R E W EAS 5 EAEBEIIRE, s it 7 2 M U5
X (3 JFREREIEG 19 FERR", “4 ATTWAER, EBOEEIM AR <R a4
2, NSRRI BOE AR S5

§9 ZHEXHEZR

9.1 &% & XHHZ
9.1.1 H [EE M 2 v T 55 S v i G A

9.1.2 (EEWHERMHHREEEEFH) ;

13



Rt KO T 2017 R4 2 TR

9.1.3 (R Yat 518 M m R EIEE hill)
9.1.4 R WA

9.1.5 BB H MV S5 TR HLIE . BV
9.1.6 FELFLE NS BEAsHAE . Bl

9.2 A7 U 5
B AT T S S /8 S0 NI ERT .
9.3 ¥ 5 =

Bt ] B S BN/ B AT NI e B A D A B0 RSO AR A, s
FJE £ BRI ) A PS5 A S ) A A R B A

I GE AR A A
@ Ry wi S wy S Rt o &

14



