HEERAEEZRTTHES
2017 4£55 2 EFRE

2017 4£ 6 A 30 H

EEEBEN: PEERELSEHARAA
HEFTEEN: PERITROFERAF
REZEHBER: 201747 H 21 H



T E IR EE 52 2017 4F 56 2 BEME

§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

HEIEE NP ERITR A RAAREAESSFRME, T 2017F 7 H 19 HE&X 7 Ak
I S HRAR . B ERIANB A SR FEAR, REERNEMMAAEERICE. %S e
KR -

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

g I GOF AR AR I BBH WS, BB EA B 58 ISR RN AF A ] 1A
e EE SR

AR I 55 BORER 2

AR 2017 44 A 1 HigxE 6 A 30 Hik.

§2 BE&F=MMR

FE G HRR HERIINET

5T oA 002260

R (S LT R

HEE&EFEMH 2015 4F 12 ;1 16 H

et BIR B A0 B 300 2,941, 855, 962. 14 {7

EPAN=R TE PRI 4 W 72 R RS A i R s e AT 3 N, S1 4
ST O 5% b A R oA 1 5 % [T 4

P AW A KL G BTSN TR I A B B T
% T3 S LR AR IR T B S R R R )
G307, TE RN T 3 0 R 38 A A . 75 A B4y
MR b, AR IR SR AR A [R]85 B 7= i 2 2
K CAS [ 380 4 A PR 21 A 2 26 . RIS SA 77 B
KRR GHRRIED, 856 & KT MR B T RFAE O
VBRI . RATIED AR AFAE (5 &% . Bk
BIPE), P IS BE IR BC B EL A A BR DT RC I O«

k& L Sk v LR IBAAE B G R 2

PARS AL 2 AR5 A1E AFE G NI S, RAUFFR T I 4 IR X
T it o o A 56 < P 04 XSG AR FBA A 7 1 T i S Y
e BEMES. fHRMES.

HEEEHA G IR S A R A A

HEEEEN FEERAT IR A IR A

=

ps
—
g
p=i




T E IR EE 52 2017 4F 56 2 BEME

§ 3 EEMFHEIENESHERI

3.1 EEME T

Bhr. NRMIT
EEC VR =y N HAER ( 201744 H1H — 201746 H30H )
1. A s s 32, 387, 357. 94
2. AHF]E 32, 387, 357. 94
3. MAREEHE A 2,941, 855, 962. 14

- AHICSEE R R A RSN . BB . AN OS2 e tiME AR s )
BRI G AR, AR A S se Bt in LA~ e i@ shiias . mFiemmig
G RAPEREAEZE, Bk, AR ERS T, A SIS A IR ) & 30
%,
2+ AT G R 7 BC A% H G5 R B
3y FFA NNWBIRZ 5 A, AT GMEM AL

3.2 SR ERN
3&1ﬁﬁ%@%ﬁﬁﬁﬁﬁ%ﬁ%&ﬁgﬁ%ﬂﬁ%ﬁ%@%ﬁ%%%ﬁ
‘ R
S | R |
AR =D | WEEO | Bl ”& z@gﬂﬁ e | o0
IE=AH 0.9148% 0. 0010% 0.3412% 0. 0000% 0.5736% 0.0010%

3.2.2 HESEFREMUREE RiHEE R R R A3 &5 RS i Al s %
BB L




(s AR TN R 5 2017 4R 2 FRPE ARG

v st B 28 L B B B R 1 0Tl S L A i A R 1) g Sk B 0 L

4.11% A

0.41% -

0.00% -

2015-12-16 4

E T T s [ S R S W S

016-03-08 { f------

2|
2
20
2|
2
2

=
o
o
2
=
o
o
&
&

= vl e R B T DB — v e ol L R o

§4 BEARE

4.1 B&2H (RESZLE/NH) i/

w4

AT G IR e 2 PR
FEHR H 3 AT H Y

UESR ML AR
Fi

HA5% Bi

HE 4E, 1985 4F 10 H
A, AR R TAE
TR BARRIIT
e O A PR STAEA
H| A 5 Broker V%
G ] s B T 22 204 BR
AR A A R
Broker. [E#FmiRIE 4
A IR\ 22 5
Aoy 0y, R AR
& EHARAFZ 5
Loy e BUEAA 7 #
T RIS A R,

ANFe ) HE
wEH

2016 4E5 H
25 H

=
P
=




T E IR EE 52 2017 4F 56 2 BEME

AR R B E e T
TR 7 BYAIE 27 $ BE Hk
& PEEBITm
Ha. PEEBAES
Mg ee. T B
TR MRS
HhA S SRR R T K
5 LT B A
Hh {5 SRS B 2 IR
FREEEE . TEEK
PR 7 BRI 5 B

R A

e 1 AFIRE . BAE AR 4 B AR SN R 14T 0 H RS
2+ UEFR OIS SGEMATIE 2 GIEFRAE MO R B BT RE) A RIE o
4.2 EEANRE BN R B ESE TS 15 5 Ui B

AREWIN, AESEIANAGEST (PENRIEMEIER R TEEE) o (ATFHEEIER
B HRGBIEEHINE) « GEFREESHEEHINEG « (EFRERSEHEAF AT
B3R « FEEGFEAHANG SSEEEN, ABEWSHER . B ST RN E ARG T >, 1R
PR RS (A b, OB R NSRRI, s lEBASIESH, &’
BIHFEEEA AH .
4.3 N PR HEHRH
4.3.1 A F3 5 B I BAT B 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 RERXHIT AR EIHEHA

S N R K INAIEGAAAE R E LT N AREMN, REI LTSRS 5 AT 5
W IA) H S R 58 Sy AT/ 1) B30 58 By e I AR 27 24 H A B S% IR IO o
4.4 REHNE SR T RBASIES T

FEHILR IO BBUR R SRS, 4 H AT RIN SRR W S, SRt E 2T 0 —
AR Y BT, BT R RAE 5 B R B S, BEE SRR E R, TR mECE
NAELbR EA SRy, 6 H RGP RE TR, 6 HhaEhizriigilR 1 s,

[ N EEATH RS, PE =2 TR 8 537 SR A SO R B AT ), B SHARARL Y
PIETRER, BV . RSB AT SIS RS, 5138 & RECFFGE

F 5 0 411 W



T E IR EE 52 2017 4F 56 2 BEME

Gra e, BRIk, AR b 5 G Bk gk SR 4R Ry 2 i IR KRS S
RIS EH TR, EEFHALBIEMN, —HERFREHSRmMRaME, )
R R IORI A WIS ERAE 122, RRFRVEISIE . SR EE, SR AR 4, RE i ER.
4.5 REHNESHN SRR
ARHE G AR W A A 2 0. 9148%, (7] WMV 4% bL 5 BE v U 25 2% 0. 3412%.
4.6 WEWI N SFE NPEE SR EE UL
I AR A WY AR R AR AN TAE A RS A AR AN 200 N HE 4 98 =1
{EART 5000 J5 LI .

§5 REAGRE

51 EMREESH=HABMR
e i H & ) i B 4 L B I B A (%)
1 li] 5 i 7 FE % 1,777,497, 122. 46 50. 72
Hrp: fiigz 1, 775, 045, 122. 46 50. 65
BE 7 SCHFUESF 2, 452, 000. 00 0.07
2 | EAREEET 256, 251, 410. 08 7.31
Horbre SEW R SR 4 B B
%
3| BTN E ST AT 1, 460, 736, 141. 35 41. 69
HAh BEr= 9,722, 149. 54 0.28
5 it 3, 504, 206, 823. 43 100. 00
5.2 I & T B R B 1B
FFa i H GRS R ER G (%)
1 [R5 HA P 053 25 [ A s 5 SR 400 3.79
Hodre SEBr= ] i % -
JF5 |WE S (T | RSB EE e (%)
2 IR HIAR G B Rk T AR 549, 704, 325. 15 18. 69
e S a0 e il % - -

Ve 0 ST P9 05T 5 [l W R B AR 0 o e < R 7B D A8 D i o 9T N T R B AR R < TR
ELA5 1 g BT 24 4

3% IE B 3 & RBE T R &R #ER 20%H35
R 75 TN A B 1T 17 87 25 < 0 7 L [ A 1) 5% < AR U AR e 6 < W 7 LAY 20%.



T E IR EE 52 2017 4F 56 2 BEME

5.3 ZEREHGFHRKBR
5.3.1 BIRA SRR KRIREAE

T3 H RE
IR BB AL ST R AR IR 101
e S P $ B 2 T A R A T PR A e 1 103
7 P BB LTI F R IR AR 39

MEFARRA G FHIRKBRET 120 RIEHLRHA

A A B S 5 H AL A PRI IR B AR 120 Ko
5.3.2 IR BB A AP 5 R IR 7047 Lol

REIRG T EREAE | & B G ERAAHE
= T35 4 1
e TRE A (IR (%) BILEA] (%)

1 30 KLY 13. 06 18. 69

Horb: FIRAF ST 397 R
¥ Bl A 2 A5

2 30 R (F%)-60 K 12.18 -

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

3 60 K (%) -90 K 56. 23 -

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

4 |90 K (&)-120 K 3.59 -

b FIRAEIH 397 K
I B Aot

5 120 K (£)-397 K (&) 33.72 -

Horb: JIRAFEIIIE 397 K
¥ Bl A 2 A5t

&t 118. 79 18.69

5.4 R E A BEAS TR KL 240 RFEL A
AR A AT B R R AR R SRR AR AT S 240 RIFTETE .
5.5 EMAREHAF BT RORER T LS

75 575 fh A WS RA (6D o7 3 4 T P E LA (%)
1 [ K5 - -
AT - -
3 ERfE 256, 407, 335. 33 8.72
8.72

Hordr: BURYE £ R 256, 407, 335. 33

7o 41w




T E IR EE 52 2017 4F 56 2 BEME

4 ks - -
5 A b J R 2 5 345,292, 401. 14 11.74
6 A SR - -
7 [A] b A7 1, 173, 345, 385. 99 39. 88
8 HoAh - -
9 it 1, 775, 045, 122. 46 60. 34
10 | FIRAFEWEIT 397 RINTFD) ~ -
IESFES
5.6 4 IR A B o5 4 R P B LU R/ INHR P T BT 42 B 4R DA
. o 3 4 T P
5 G CHD i 5 AR GindE (5K 5" b
Fs fgsAng i 44 fmfiE (k FER A (L) A (%)
17 F 246847
1 111711240 PR 2, 000, 000 198, 068, 735. 87 6.73
CD240
17 TR AERAT
2 111780017 TR 2, 000, 000 197, 890, 356. 33 6.73
CD113
3 170204 17 EFF 04 1, 500, 000 149, 199, 309. 89 5.07
17 1k S
4 111718078 AT 1, 000, 000 99, 169, 380. 94 3.37
CDO78
17 17
5 111715043 REERAT 1, 000, 000 99, 162, 023. 53 3.37
CD043
17 TR AERAT
6 111798672 TR 1, 000, 000 98, 124, 143. 42 3.34
CD095
7 170301 17 3 01 974, 000 97, 197, 139. 54 3.30
16 4R T
8 111695525 BT 850, 000 84, 853, 199. 05 2.88
CD042
17 M5 AT
9 111710256 POllERAT 800, 000 79, 443, 092. 37 2.70
CD256
17 MV ERAT
10 111710257 POlLERAT 800, 000 78, 557, 994. 48 2.67
CD257
5.7 “TF M5 “PERBAE" W e N ZEES T = 3E KW 5
i H i B9 155 V0L
5 HA P 2 B I A X HEAE 0. 25 () —0. 5%[] ) 0
s 30 A 5 R 1) e e (L 0. 0308%
s 30 A 2 R 1) B AAEL -0. 0493%
5 B BN A H i 55 75 1 248 6B 1] B 2504 0. 0292%

R A S B R ) A XA 2 0. 25% 1R 4t i B
AR AR A ST PN R A Al P PR 8 XA 21 0. 25% 1 L

O B




T E IR EE 52 2017 4F 56 2 BEME

A P9 IE AR 5 B2 O 480 (EA 21 0. %1 L i B
A A 5 1P A H LI i B E )24 (R ) 0. 5%y

5.8 MEHIRIE A RHE G2 S FP#E LLFIR/ MR RT 42 B SCRRER R 3

|
. EEERF T
. = e e 4 TN PN
s ARG fiidz 44 % H= ) o et e Oo) EHB 6
1 1689159 16 283 1A 400, 000. 00 2,452, 000. 00 0.08
5.9 |EHEHME
5.9.1

AESMHERARRRAE, BEEXNRUALANRASR, EREEARRBEFIRFER
RN w53y, ERARFEMN TSR, SHITRRAR. FAESEFH TR,
BRASIHTTR, FESHFREBLRRFE 1. 0000 JT.

5.9.2

WEHN, AEEBFRFBEFFEMRERERNER, REAALESTFE N5
RIRAT R B E R LR AE, RERSRE HIT—EARZB AT LTRHER.
5.9.3 FAt B I AR

5 K EH o)

T
df

A H RIE -

PSCIES 5 K -

VLAl PSS 9, 722, 149. 54

R N

b SGR -

TR -

HoAh -

(ool BN N INePIN IG) I ES N BRSO I NI I e

it 9,722, 149. 54

5.9.4 BRA G & MHE R A SCFHRE
HI D0 NIRRT AN S I 8] AT REAFAE R 7%




T E IR EE 52 2017 4F 56 2 BEME

§ 6 TTHAZESHHE)

BT Ay
15 B A 35 4 4 B A5 2,323, 727, 832. 33
e 15 T A ] 2 4 i HR D 7 40 21, 416, 794, 266. 28
e 15 T A ) 2 4 S UE [m] 47 00 20, 798, 666, 136. 47

5 I

ARH G 0 B 0

2,941, 855, 962. 14

TE: 0 ST I s < H A O A LA P B A

§7 ZEBEANBRHBEERERRELEZ ST HYH

o N T () 5 %A
Fs L5 T3 52 5 H 3 LR ES
o)
1 AR IR 20174 H5H 544, 414, 08 0. 00 0. 00%
2 AR IR 20175 H2H 399, 191. 19 0. 00 0. 00%
3 AR IR 20176 H1H 446, 418. 48 0. 00 0. 00
&1t 1, 390, 023. 75 0.0

§ 8 MR EE SR HAMERER

8.1 IREHINE—RRFFAESHBELAIX B BT 20%K1E 5L
ARG A, R PR BB R 2R e i B L)k B sk L 20% 5 L«
8.2 MR R E SR M EREE
ARG I, TR B PR It EEAE .

9.1 FEXMHHER
1o A ERIE I 2 A e S AR ) DA

2\

3\

(FERBIRFRRMTREEREEAF) ;
(PR BRSNS REITE L)

$§9 HEXMHHZF

4, FEEE NS TR B,
5. HEFEE NS TRt B IR,
9.2 it =

REEHN. REFTEENDLIIT.
2010 U1 k11 W



T E IR EE 52 2017 4F 56 2 BEME

9.3 B AR
P E T DA E ML TR S B A ), mT 4% DA 2R S B

FEERESEHEGRAT
201787 H 21 B

o1 o

=



