e )i 2GS I BRI R IR A e S U B CE R

T v i 3 RV e BB A 2
HEUHP GEH) HE

HeBEN: FeESEERBARAF
EETEN: FPEERBRITROFRAR



W e ) e 3 i ELVR A RIS BB e S U W )

HERR

e G R B VR A AN S R R S (DUR IR “ A4 ) &
FEHEME 2> 2016 4F 6 A 15 HIEMVFAT [2016] 1290 5 3CHE TiEM . AFEE 1%
SAEFECT 2017 47 A 25 HIERAERL.

HEEHACIERASEU Y BN L. . . ARERNHZ
H[ENIE S 2, (H EE S S AR S S MM, AR AT S
I B RIS AR H S PIWT BRI, AR IR T AL &3 . EIE
M 2 AN o 5 4 1) 43 R 1L T 3 A S5 S50 L S P P T 2 LR

RIEGH T TUESF T, He Sl 2 UM UE I3 T i 3 55 R 36 7 AR I3
PR EAER AL AT, NAT T ARAIE S SR, 7805 58 A 5 1 XU
AZEEST, FIVEHIWITYS, A EARESRENE, HAWESER. B
Bl BOESER BT E AL TR SE, PAFHGHRENGT, TP B AT RIBIE G5
LSRR, AAETI R, BRI, FEIPERRL, 385 % T2 R,
B, B, BEEECE RS, ANFH R AR G R USSR AR R .
ARFE G BT T NSRG4 S THI A P AR B sl I U A5 F AR 3=
Tt H AT A AN R IR BT S B0 AT NIE L) . AR AT AR 4 5L
FEL RS SR BN IR KU, £ B2 R BgR AR A FF RAT AL T S BN B e R A
H IS S AR B RS . N A FASE G IR IR R I, AR BE 4 PR B AR R
A i e

RIEG IR A TS, B TAFSR 30T 5L 4 b 1 v S5 T RS w46 T U 2
e, T XUSA BUHS GRS TR AR &, A T s B S TR M i 4.

AR, SR E NG (BRI A B S A B B A FH S5 U B 1
B R SRS B ER A
SISO A TR HARRERIL, S8 HNE B H AL &KL S
FAKE R A 2 b SR I FRAIE

S EE R LL RIS . IS B B ST SR 0 BEAIE Y 2
57, AEARBR S RER & e A, A A E R R AR .

S E HONPRIESR R N EIB “SLEFE B R, RGBT R

el gl



B e i R G R S RAE R R R e S B )

Wik )G, HEBEIRN GRS ED S B g ), s N BT 015
AFEZEUE (FE EASEIEH A 20184 1 A 25 H, ARM5%%
PEMEE R H N 2017 4F 12 H 31 H S EARREL 21 INHS S 1) -

—  ZEEHEA

(—) ESEHAELR

AR BRSSP A A IR A A

T ERTTALX R R 3 6 5 A0 2 S AKE 19 )2

IrAHdE: AR TTERE X P =0 11 SiEsEa AR %l C1 B
HRTLALX R AT 5 6 S0Md0 2 SHAKN 19 )=

PEARN: BRE

WAL HIA: 2004 4212 H 9 H

HAEB LB, T EHIE 2

PS5 UFIR R4 [2004]) 197 5

HMEA: 21,750 ot ART

BKREN: Fh

Hif: (010D 68779666

fEE:  (010) 68779527

A 254
H B ELAT HEF (it o Y T B A < L A5
TEZRAUEZ5 Bt A PR ] 12,750 58.62%
PrEE TR A IR A 7,680 35.31%
BN 7 S5 R 28 R R 23 7] 1,320 6.07%
&t 21,750 100%

(=) FEARENR
1. EHESWA



B e i R G R S RAE R R R e S B )

PREed: EmHEK, gt MERERELEAVE#D ST
MR AR B4R, PRSP E A E R AR e A, IR
HBUF AR, R G 2% SR B, 252 [ 55 B Rl & o<
PUBBH R S E B M A IR AR K,

SRR, Wit ENSHIERARIVEL 7 E LA LS 2,
TorEE AR EHTE, KFREFARUEAAR SEH, TEad
W55 ERIEFARIUEA AR DA, EHANTIE, FEHAR. L%
FHG, WEHRESEHERMARA R 22,

WM R, . W R E I P ORI A PR A
RREFEERARAT . SRR ERHARAR . hoEm M~ EHAw, F
FERREB E A R AR B A GUE B H G AP A ARG B & 5 i 2

% FIBE = A R AR R RS, PUTAE 2R A R

—

=
|
b
Bk

Tkt wmHE IR AR B B LT H B KRS B
AL AR SUE A S BB, mIS 2. BUEEZIER R A R AR &
T

WlpsEAE: MALEES, W, PHETREARKEM BB, HE
NRRZAREG GRS OT T &l B AT AR, BUEPFEARK
I B R e B R

RECct: MOLEEER, i, PP BTN RIAEBGEE . R T
ARG TRBAFNES NG LR ST 55 Frat b A L5 2R TR
FE5 AN, DR ORA BRI 55 P AN

skt e deds: AL ES, Wi, R IR X EE BT IUE
AT AL RO A 5538

2. MHESHMA

Ml Rt IMFER TN, Wit JHERTRE LY 5 A ml 45 a . it
RAEF LI 55 22w AR B e B, HURAL LM 55 ARl BT, SR B
AL EIEE, EREERC CERD BISEARA RIS S, IUEEZR IR B
A IR ] 55 J M



B e i R G R S RAE R R R e S B )

skidseds: AT NEE, ild. PHERAERE & E A RAFME R BORHE]E

KRR B AT IR 7] KU B AR RS, A A B B0 A PR 2 = X
SEHAS, FEEY bR EREHEARAFRSEH, e FEEE
BB A PR 2 7] M SRR A A

BG4t BRTIRE, &Rt 10 FEHREMIELR, it (BHE5
WiE) o CGE—MaHk) Waidd, Frieitefidal, JUEekess
B A BRI EE.

v EREEN REN

PReESed: EmHEK, R L.

SRR DA, WFE .

tRim B IR, Pt DR LR QI L ma A R A w2
B RS R E AT R m IR B AR SR A PR SR A
ITHRITH 2228, B e e BB A PR 2 w1 e 2 P B B S A R P il . I
TR & E B A BR A =] BlE 22

zamRed: BIBAHM, St ERKEIEF AT SR & iR a2,
RERSHIHEMHMELHE, RiGEeltanar e, Ripke a2
B, frteik e S MBI, IR R T B A IR F B e 2 2.

LfEded. BIEZR, Wit DRSS SE A RA R E 5
whaE, BEEEEEHARAFRER L. RIAEEEHARA AT
S BRI S E AR A FREHER S FHESEHEARA
A IRTENV ST HRER ] S e B, IR ek & B PR A IR 2w Bl s 2

Fraded BEK, St PHETEIETRIRA A IR m] L B L AR
L OREE B G . RERIEE AR S a . U e a8 B A
PR Al B S KA T 2w AL AU e E I B A PR A ]

BEBEAE: BESH, @F it PrERE BRI & A w B
FoIA L BT E R R st e LR B2 B iR B AR A R A A
WEFC ot ARAE SR IR A FRIESF O FC AR B AR SseB e 2. 605 W Prf5 3t
B A IR A R BIE RS PR R A, B R 8 PR A IR A 5] S & 3 B
B, BUBFr e B HR A IR 7 B 2 BRI P A B Bt e

0|

ol

El

SIH



W e ) e 3 i ELVR A RIS BB e S U W )

HELH,

4, Hprd

BEOCRRSE R SRS HRTEIL, 10 FIEFEMOIELR . DAL ETA
BRAFIIH 28, 5 B PA A 5] SRIg W, Jef5 fondfE. mr.
Bt TR KABEZMTAIRRA, (FRIEF B A PR A R B 40
2015 4F 7 HIRNBr e i &8 PR A A IR A 7 o IUEHTHRAT W B %e IR & AIE
FRREGEESLI ., HemimhliE R RS ANE A R S RS2,

5. BREHEE RS

T MARTKRR AR BRI AR BB R i
Jede RSB EERA . PRSI KRR L . SR AR A 2
2BSEA L B 5P BB R R kK e . RS R BT SR AR

6+ RN G Z BRI SRR R R

— . EEEEA

(—) EEFEE AR

1. FEATE

ZRR: T E BT A BR A R (FRR: b E R EAT)
fAfr: bR FERIX SRR A 25 5

I bk JE5TTT P T OO 1SR 1 Sk
PEEN: HESL

RALAFA]: 2004 4E 09 A 17 H

AL R AR A A

WM A AL SAT TR T R AT B TR T
FPELiE]: FRERAE

BSFE RS FEIE R SR A7 [1998]12 5
KRN H 7



W e ) e 3 i ELVR A RIS BB e S U W )

Bc R IR (010)6759 5096

H EEWRAT AL T 1954 4 10 H, R —ZKE NG, E R4 r R
DR ARAT, BRI . AT T 2005 4F 10 AfEFIEAE A S ATk -
(R EARS 939), T 2007 4 9 HAE BIFIEZRAE 5 FriE g b it (i 2248 601939).

2017 4 6 AR, AREMB =6 216,920.67 470, & EERE M
7,283.62 1070, M4 3.47%. b4, AREERISEIURNE S AT 1,720.93 1278, B E
FEFIAA K 1.30%; (ERIEE EERBEK 3.81%% 1,390.09 1276, &FIKF
LR IE K.

2016 4, ALEHJeIE3RF E M AHEE T 1) 100 R IEZEALI, 563k
(R M)  “2016 HEGHERIT, (HRERERAD)  “2016 F EHHRAETH #H
177 . “2016 oKX SR AN R BIARAT 7, (WU BEa ) “ AR Bl BRfk
MREHARE” , (EMRATEY “HERERBEEERITE” R ERAT
o CFEREASTHTEMINA” o RERTERE (HATE) 2016 45 “ R
HRAT 1000 3HER 7 1, DL A Bk S0 5 A ER S 2, EEE (ME)
2016 FEH T 500 GEHEA 2R 22 fi7.

@ BRAT ST R RS, NREEAL. eI, SRR
B Hidpht . B EFLRAT AL QFITILE AL, FREELEL. HEA.
REAL . BEAEIEEL. WEEZAASE 10 MR E, £ iFRGREEE
A4 By bty R T 220 KA. H 2007 ik, FEEHIELIEINTS
VTR 25 B R L 25 047 N 3B E I 0T, 9 O RO LI 3% TAEFBL .

2. EZANREI

Zff, BWrrEW s EE e, W R EERRATEIE T BT
XI55 80 BT E AR, JFERMT ARNE AR BB E W S . REH
ARSI . Hla N ERE ML, REBSIHIEE WS, BAFEE
Rl E N s ERY R

285, BILEL SRR A B, 8 tER T R L AT AL BT AT B PR
iy EDEIHEARRIT R, KIINEE S MER = 55 TR, RA+



B e i R G R S RAE R R R e S B )

B RS R 5 ARG

AT, GBS RS, IR T 2@ B ARAT S AT R BT
ZACABEES . ISR ES, KGR RS FEILSERHETE, A+
B RS AN 5 E AL

WA, WP SRS, R T E AR T B AT S,
KIANEIEE S B HE T, RAFEEREIRSINLSEHRER,

JFIT, SRS RIS AT, R T o [ B ARAT B AT BRI 255,
KIANSIG MG S AN S B SR AN S B 3. EAN RG-S
WIRRESE T, BAFERE RSN E AR .

3. EEFEWEEEEKN

TENE N B T IMIE S R R SR S DR AT, R EEEHRIT—H
FRE CLLE O GE R, ANWTINsR X A e, R B AT
FEE NS TR 5T, VISE4ER 87 7 NS e, AR R AR AL &
BREE MRS . 2L ZERPRE, HEEREATIEE S-SR K, 16
B AT, ORISR B R ORISR TS, FEA
FEANNKF . (R)QFIL. (R)QDIL. AMVAEESEr=MrE N IFEE SRR, &
H AT AR S ST AR T 2 — . #2017 SE AR, i g
WARAT CHEE 759 FIER s e . [ g wARAT T b s 3 6 iRk 55 e )
WA, BaAE TN R AR . R BT S 11 RS (REREE A

(oged o (REkEm) “HEEERERIT” © CPEEERIEESRT”

“HRAEFEE TR ——QFIL” I, JHTE 2016 4k (HREREmh) oy E
IME—— K “RERERIT .

(=) BEGFEE NN F i | B2

1. AR H bR

TERNFESIEE N, b B BCARAT P M B ST [ 5 B ML 55 i 2
AT E R E AT WA REHIE, FIEEE. MElE. ™kiag, ik
WS B AT, PRUEEE S = 2250 %, HiRA SE B ES. #Em. 58
BN, RS I BRA N RS A

2. BRI



B e i R G R S RAE R R R e S B )

Hh [ B HRAT BOA AR 5 R R B gy, SUsTAAT KU LS Pyl
TAE, RHEE S RS H] TS TR A TE 3. S B8 Sl & 1R
BEMN R A TTHEE SN S TAE, FAMIZATAE N5 -E8 TAEERAUN
At

30 PN AR ) o) R A i

RrEEE SRS RS RN AR, B TR, B
B RGERT MSSHRAETRAS, AT DLORIEFE V55 R TE B A AT 247
W N LR ML B A% R HE AR AT AL RO R, AT
AT RS, LS ENE RO . PG A, TR BRSO, L
PB4 B 2GS BAEX BT 1R E, HAEE, SOt g WHER W
HIVE BB N TT, Bribihs 5 seil Al ERE, B SRR E,
TR ARG e L.

(=) EE&E NN ESE I Nis RS AT IR E IR

1. W&

IR (REvk) REREBEMMES GRS E, WEIERSNERT
Bk MM BEATITRK “H—ARIEENHRE TRGE” , MR IEEIATIEENE
FUCL S e & FRE , WG E NS EREE RG] . RERuHE. EA

SN TUEAT I . 1R H R N SR TSR FTR AL R 80 R S IR 55 3R
i, ARG N RIE IR S BB T & 5 G 9 H I HR IS T 31
DUHEAT R A B

2. WA

TAE Hignhi@ g — RIS N A E 7 RY, &SRS ELL
NG HUHAT WA, IR RO, W P AT SRR,
5 RGBT LS, BARIAIE, Qi X5 S0 R 35 Hh EIE

(2) WRIREEHAMRIFIESE, MRS ERFNFRTZA.

(3) RAEEEEHRRISFIERF, EMWSRERTUaF B R, X%
B F BB AR I A2 A U RO B S PR 55 D5 TR AT PPAY, 4R o EIIE e 2

(4) A HARBARBAR T BORBE G M MAZ 5, il sl i 2R &



e )i 2GS I BRI R IR A e S U B CE R

B NGEAT R EZEAIE,  JF SR A IR 2

= MRS

(=) E&HBRENH

1. HHHL

(1) Friedt &8 A IR A = A6 B

T BRI R R 6 5 A0 2 S AKE 19 )2
IMAMINE: A6 R E X P =20 11 S E AR 55 0 C1
BEAEN: RE

HLiE: 010-68730999

PR N: BRE

Mk www.nefund.com.cn

ZHARHETE: 400-819-8866

(2) HTFHEH: FEEEMN L5 TG

M3k https:/trade.ncfund.com.cn

2. HAEEN

D E R RRAT B A PR A

Ak A6 PR X SRR 25 5

Il JE R FEIX T R 1SR 1 Ak
BEMEN: HESL

BARN: K

ks 95533

MHk: www.ccb.com

2) EZRUES B A PR A

AP S A R S X RO 1 KT AR D7 78 e D J
BEARAN: BEAR

R N: RETN



e )i 2GS I BRI R IR A e S U B CE R

ok

AR HLAE: 400-196-6188

Pk: www.cnht.com.cn

3) JbIE R E R A R A

VEMF AL AERTHTHEE X SR R 66 5 1 58 22 J= 2603-06
Ittt BRI KR EZ B TF K X B+ — /U5 B st R S B

FEREN: 1LIF

FRREAE:  ANAES: 95118 lkik4s: 400-088-8816
P4k: http:/fund.jd.com

4) bl KBS EA IR A

ML BT X RRBH RS 196 5 26 S5 2 15 41 5
Fpottib: FAETTIEARH O AR RS 1118 S5 /R 2 Wi E brKJE 9 1%
FEEREN: BOR

BERN: IS

HRHLE: 400-700-9665

Al Wk www.howbuy.com

5) FE BRHCH IR A 7

AW A6 ARH X RS KA 22 5 1002 =

ol JER AT X EAS KA 22 SiZ FIKJE 10 2
BEREN: EFH

ZHREAE:  400-920-0022

BRRN: X

N E] W3 : licaike.hexun.com

6) bR HFEESHEHRA A

ML JE T 2GR K X ZHik bl 10 5 12 5122 =
Il JE T RARH XAR =3 % 20 5 ORECH O A BE 23 2
BERRN: SR

PR N ki

HHRHLE: 4007-868-868



T e i i R TG BT B R YR P R A e S P ()

ES

A GG . www.chtfund.com

7 B E T E AR A A

bl hE CEED BHTE SRR X SR 277 5 3 E 310 =
Ioatdl: Bl KT X AR 518 5 8 3 =

BE RN #HoR

PR N: BRAR

HARHLE:  400-118-1188

A MR www.66zichan.com

8) LRl e B B IR A

VEMP AL BT AT X Bl X W EA R 1333 5 14 4% 09 Hoc
Il BT AR XGRS 1333 5 14 #%
PEREN: A

BRN: fE

HHRETE: 400-821-9031

AFEI ML www.lufunds.com

9) B R )8 A PR A A

M AT ARBX BRI S — P 1218 5 1 Mk 202 =
IR WA B TTEVLIX VL EE KIE 3588 5 12 #%
BoEREN: HEE

HRFETE: 400-766-123

BARN: RN

Pidk: www.fund123.cn

100 FEREATEEHERRAR

R FE T XI5 T OKIE 1-5 5

IPAMNE: BT XX 5T KIE 1-5 5

PEREN: XIWE

RN F&

HR s 95177

N aE] 3. www.snjijin.com



W e ) e 3 i ELVR A RIS BB e S U W )

1D RS & A TR A

VEMP AL S EARO R I 4 F 1800 5 2 Sk 6153 = (LR
2 BFRIEX)

IpAHhE: T RIS 518 5163534 A1002-A1003 =

FEEREN: EH

BRN: EN

ZRHETE: 400-820-5369

AWk www. jiyufund.com.cn

12) RYIAAREE S5 A PR A

TR BRI 259 X 5 i 4 1 2 [l i ) 4 i L b KT 8 % 801

IrAsdl: IRYITT BN X B s iR i I B R E 8 K

BoEAE N g

HRHLE: 4006-788-887

RN BEREP

aE] Pk www.zifund.cn, www.jjmmw.com

13) R RRESHEFRAA

bl EEETARICX R HER 190 52 T2 )=

Iroatiblk:  EETIRICX I HES 195 5 3C F 7 1%

BoEMEN: sk

AR ETE: 400-1818-188

RN T

AF PR www.1234567.com.cn

14) WiTL AL G40 €5 A PR A+

FEMRBRE: WA DU TS P — 5 0K KJE 903 &

IRl WL BUM T ZRATER 7 ST TR 55 kb 2 5% 2 B

PEAEN: @I

BRR N it

HREIE: 4008-773-772

NG www.Sifund.com



e )i 2GS I BRI R IR A e S U B CE R

15) BEMERGEN (A6 AIRAF

VEM AL GRS X E g 88 5 9 5k 15 J= 1809
Al A6 5T A RE X g [ 2% 88 5 SOHO HAXIk C J&2 180
BEREN: B

BERN: XIZSFF

R HLE: 400-6099-200

NaE] ks www. yixinfund. com

He G N AR 155 190 A S el R LA, TR T LA

(=D BEdhm

SR RS GE E PR A

. BERITLAEX R GE T 6 5L 2 SHAKE 19

ol JERTTTIEE X PG =0 11 5@ AR 45 ol C1
HRTTACX R AT 6 5 /3t 2 S AR 19 2

BoEMEN: RE

HLiE: 023-63711923

fEH: 023-63710297

BER N BRERME

(=) HAZERBELBRRITES

SR g T I R 45

bl BRI R 68 S INARE R 19 B

Iro il B TTAR E 68 S AL AL 19

I AT L

HiE:  (021) 31358666

¥ (021) 31358600

LI 24 BiE

BERN: BT

(M0 H SR & THTE S

HRR: FES TS BT CREpR S IE SO



e )i 2GS I BRI R IR A e S U B CE R

Epr: bR XU 16 Sht 2 S 4 )=

Fpostbib: BT ARIR X ACE TPV % 8 5 Bt 7 5 Ak il e T3
5-11 )2

BEREN: oI

Hif: 010—88219191

fEH: 010—88210558

ZIMEN . SRk B

BRRN: HHE

M. FEEHIZHR

AT AR i )3 R A G B & BRI

o EE&HRE

R RARIFHG

N EEHIRHE EHIR

R RVE [ R R v G ML R SR I R ORI BB L =, SR s 2 BB it
SR, R B R A U R AL AT SR, AR R R 2 e B A R AT
KA b, S BB AR B R R R [l .

+. BEKRETEHE

ARG R BV R RIFma R il TR, B8EENRZER T Bl
Ifess CRAER/IMR. BIIAR S HAl b [ M 2 e i SR« BUIE. e
BITE. fizevi” (Eb. S, i, AR, L FREATR. X
Gt WHAHGTR. ARG A S ARG JAT R TPHIEREYE.

l



W e ) e 3 i ELVR A RIS BB e S U W )

WM ZFSE) « BV SCRAIETR . BRI BT e B H £
AN BIBURN 127, LA [ E e 2 e VR SE SR 3R 0 H A it T A(MH
AT A IR AR RE) o

IVEARE B B B LUR SV e ot g b, S B B AAEJEATIE
HRE R, ARSI TG .

EEMBREHAS N BRERE SRR WIEIN 0-95%, A2
N AL B 5 7 2 4 B I EL I LU BIUAN i 20%, BGIESEBE o5 2 5171 3HE
LBy 0-3%, A H HHZ, RIS 2/ SN 38 o PRIk &
Ja, N PRFFAME T g BT 5% P BT H AL — 4 DLW I BUR 657
Bt i G Mk P IE SR B MR T AR S AR I e S B 80%.

IMERHE BT FRE R & oV, e EEAEBITE SRS )G, AL
IR BB AR R R BB L

I\ FEHIBHE R

PR AN, AFEERE DA VR P I B M Rl SRR AR P i S 4%
PG FIRSARE B e 45 B2 SR o« RS W8 7 E B S 2 Y s M 8 7 i L 36
W AR A PR B 7 T B SRS o e S 15 SRS i e o o v i 1 MU R R IR YO0 PRy e 8
PRI, LA 5 DL R I 4 e PRI S AR . 5 DR R DA e FLSE R 28 Sk b A
NFER, SRA B BWR S BRI EARGS G ik R R, SRR R 2
T oo g o e R0 R P SR AT 4R o AR IS A Ty v R v o 22 R S P A
S ATRECE SR . ANBISIR A . f HEm E BE K S
S 2 25 T R TG B SIS 51 05 SRR T B SR . e RIS 45

1. 55 B R

ARZH A SR P RO M P T B S ROR T B P G B A 2 S I SR, RITE R
(I B LE IV R P, SR DAl 25 S 5™ I KU SRR L, 408 e 3 25 TR B %28
GO L], DAFES% ) B 4 8 T A7 DU P[] B 38 SRS 58 s AT AL
AN G N 1) 7 W0 S e 2 % T 5 WA 2E R FH v 1 R B (R 7 ikt g
RERRWIBATIRE . KB UL KR E R ERATIR AN A 7T, H 464



B e i R G R S RAE R R R e S B )

Rl AR/ N AT A B A A S U T L B XIS B2 B A 2R DA B = T 5
WAL (R E 70 AR S BN 52 S 1] 43 08 W SR 28 DL e R S 2 IR A i S T ) S fit
FF S o A BRSPS R o B IR R R R TESRG o T HI T (K B A |3
ARG P O B LIS ], 5 A 8 BRI 50T A T 3738 AT 155 0L LA B %o R
VG B [ 7550, 18 TS e DK S B8 77 A L A8 R P A3 P Rl

2 M EEHLTE SR

(1) eyl 3 b i S i 5

ARHEL TR i g A ZERE L B SRR OROR L B AT
BEJTs B E = A E B se 4 S HATI, LA S8 B IR AT LB AR A 25 A 7=
(AT, v ) 22 b S A T DR 7 b B v 8 R R DR IR YT . R SRR T
T i 1) 66 MV R IE 55 B 7 AR T AR B AR B B 4 7 19 80%

—RAEOLT, AIEE WS HAR T E AT AL AR R HE B ER AT e . %
FE R S AT AR H 2RI oy, AR G BT 1A v i S AT o e R
P ERIE T, 5% KBS, BTHE. 87, iHEHL. G A
FE 2104 B T — G BRI IR SS . &R AR S @ HiA R, BT 83 E3 4 H
T3 ZGATI . Bl Hh [ 200 4 R R R S s M R R, v il 32 e
BFERATAL > FOR = AR, AN SR AN SERRIG B0 B AT b 5 AT T

ANRAN B 2278 FE B0l 55 8 RUR AR R AR, B0 B e b B AR TR ALE B
BUEHAZ 68 THGE M, AL S BN PILE 78 70 W0 UE S5 K g N i i S e S VW
AN AR R T EE SRR S0 B JLAT M 3 bt AT R, A B 4 H A
BEATAH R AAT I o SR o G SRR R F AR S [ IE A 90 BT AS A7 22 AN P R A
HER T EAT IR EUr Febmite . TREkilisg B 7 s a2 . BRI AT L5 b5
e AP A AR S R HARRIR T ), AR S IIE A BT R T 5
VAR FLR FH AT ML 23 AR IR A 5

(2) 47V HC & g

v i 115 M A 5% (8 2 AT B T AR i s R AN R], TG b R T
WEH A AR, HASRAT R IFIE R FE . REESK LG5 B AT
WL ERBE Hoair i, AT AR RS TR =, A
[FAT b TR HEAT B8 7 i B



B e i R G R S RAE R R R e S B )

(3) DBz

ATV RC B SRS b, AREEHNKEKH “B M E” WPk, 5
I AT BN BN IR RE 77, 5 BBl S et i () 3 M e I o JB SR A i e %
Hefro B LUN A E AT R B -

1) Fy Ak IR SRt

AR v S 1A VAR B B WG ) S SAT VRO B, < BN E BRI
P T AT & e i G MR AR A A8 BT A R, SRR A ANAT B 3508 B R B
CELFRAEAN PR T2 e 2 ) o B2 W A8 L SR RS . B8 B R R AR
NIRRT BTk B S it o
AR S AT I B AN B T, SIS AT A S BRI LA

2) FRE G R it

FEVIE R SR i il b, ARG A Gt S o, THlivikk b
WA RBEEPTAMT L Al s UrE S AR RS S R A E S AR, &
SENEL ARG, @A IR, PRy TENES
THMIEE SRS, AR MR ONME S KRR, IR EA RIFEEIR
DL T 2 A I SR A I I SR . BARVE A AR AE L R

ORI S5EHRE IR0R, MeBCCL AR, EEWSRE, WA LA
(ERZESREEEe: I SO 2 T Rl WA k=TT E i TN it R S Ll a1+ NG

QAR EAEAHEALN, ArEIHME, SIFERRRE, BRI
370 R 2R TR SRl A L AR () 8 B 2H A 2844

@R T K FEEIEIEMT, BARSNTIRTES T QR DAL R %038
F1, HBPFFFELRE I BGR, A TTRE R B RECR,

3. iR BT

NI B H AR KT, ARG 77 ERTRR BT R
Jri, ALK Ulmin S AR SR G 2, RIS RS B,
PERIBET, MO S BRI BTN T 2R AR B s . Ui <
LRMCEARMS . DR R R AC BRI . o 3fe SRS

(1) KSR S

10
il

>

NG

Zl
=1

> o> >

i



B e i R G R S RAE R R R e S B )

WRIEXS TR Z KR, AETOR N B, sEind &AW, DR
HiFRAF RN BT RIS FE TR BT, JR/NEL& A, DAREE
IR T BRI AU o

(2) e 26 fth 2R B S

FE I E 0 2EA b, AR s 3 i 2R AR AR T, SR 73 Y 5
B MRS B SRS BRR T SR G, R, W ARG AR AT IO &, DA
WL R R PAR A RS AR A R o PN AL 2 5 i 2 P47 72 2 B SF
BRI 2 T SR FOUI WAL 5 30 Y 2R AR BER , R R T~ B A S

(3) fizeR)m N B A

WREEE G G, AT GRS B AR B M E S BT, 1
FEMME AR REAS BT AR, SR IME AR S Al R e sRAR B, 8 LA
mlai. Hob, BEEGHETIKRE, BEERmsas . 5r=Hn 645
Fran AL, T EE S R 2 A, SREGE ARG .

(4) TR Hng

A 73 B A 2 2 B IR B R ZE 16 00 GEL o 2 Wi 2 il 2 A i ) 1-34F)
, SN2 26 2R B BE U AL BTG L HRR i 27, Bl B SRR G 2 i R AR
505 AT RSB A, BN 3 T, a4 AT 7T 3RAF B2 A FIFFION

4y NV RL B S 4R TR SR

ARIEGH T AN AL S S, FE S R ARYE B SR, 5 A 1
PR RS S R AR ) B A KU AR AL BT, e E RS
e, DA YEAE AU I 2 e IR 25 5 XU

AFE 4 FEE T RS E MEA S A BT T S A M 5 iR AT o N A D AL BE 5
FFHIIEFERIAR BT o S MR B R SRV I R AT 0157 1 B AR 2%k B AR AT AR

(1) E&EHT

SERHTTE, ARG E fOERTR RAT NI R0, BLHERAT FARI
BEfiae s, BFIRE S . BLERIRECEE 1) UL RAT FAARII K A G555 . Bk
FAEFRRR T

O £EfiRed): EAOGERSR ., WahtR . S REE SR LR

f



B e i R G R S RAE R R R e S B )

OREE (5 A TR s

@ FFIGES): HEEKFEROE. ROA. EFIFLL KGRI R SRR

@ MEWHRIMEE Sy BAREHEINEIEER, 5B IR SR

@ BEARLEN: HE AR A GUR IR

(2) EVE T

FE ME I T B R SRIE T RAT 7 B BRSOk LR RAT ARG DL . B
FFRAT IR R (R BEGIF AR ARAT A IR, FEa. K
TR BM R A e 7 A AT ERIRAT S - FEREHE. Fiki
2R ARG ORFEAL . B FCEOCR . RIS DL AT AR
FAT 77 R PP NG DL L B ORAT A 378 V.55 % e wir s 55 5 T

5. B SCHRUESR AR 5T SRS

B SCRRIE S WA B P IR DT CCRHIES (ABS)  AE DRI BT IIE
77 (MBS) 2%, WJUMEHRER. mahtEE R FERBR Bl R MR e
AR S LA T EAT RS . S 2 H AT i E 2 & A i
CreditMetricst 1 ——f5 FIAEFER MG THE IR 22 . 2R (5 B R Al T —E
WA, 155 e A5 I3 ik B AL & (B AR A B ] A o XA A T2
A L AF PP RS R SR ST o L rp S AN B (45 F KU it AT 20 A
SR JE IS 25 R B Z AR SR A XU Sk~ SRR B 2 A7 B DK
He

6+ B3 BT s

FEFEHI XS M RTHR T, AZEERE R LR S . Ml g ARIEBGIEE fr
B, AR AL IOBUESEAT BB . DR EmE . R BGIE, 7T EASEBLX
TR . ERHENE . ZAVEBGIEA E A AR T AT B &S, JF B,
S WA e R T 37 0 AR L 2 A, AT RAREAT T KBS 2 A

7 AR BT B A

AT A A B B (1 50 v 3 TR A S R A SR O IS s A S 0o D
FE T 37 U K SR I (R TRE RS 3 1, /N I e S B AL 45 IR T 3 BRI A2 1) T
b7 N TN R VRSN & =t Wi G S O 700 % NI O 1 BN =F OV E '
WHAE K OAEAT LR, SRR H G s EReR.

20



B e i R G R S RAE R R R e S B )

fu FEEHNS R

PAR3007H Bl 23 % X 60%+ i [ i 77 S FE Bl e 2 X 40%.

T ZEEH KW FE

ARG RIS, 8T SRR A G i) o A5 TIU RS 5 U 2t
A, TP R AN U G AR T R Ak &, = T R e B it .

T ZEHRBHGHRE

AHE L BN E 0 N FORE TR A E e 8 R SRR
B K, R PY AR A EL S L R e R AR AN ) BB T AT

ARHE L HFEE N ——r (B @ B RAT IO A PR A AR AN 45 [ R0 2%
VARG RIS SRR ERBA R A SR EENE, RIEEZABANT
TEREBOCE. 1R TR B H ORI .

AP BA A AR iR AR 2017 45 12 31 H.

1. A WIRIES T = H A1

B s Y ]
EA1 (%)

Frg | BH EH o)

A 7 $5 5% 34, 214, 550. 96 48. 178

Hrp. REE 34, 214, 550. 96 48. 78

I 5 AL 2 45 % - -

Hrp: fiige - -

B SRR - -

Ua il i - -

ERATA AR BE - -

21




W e ) e 3 i ELVR A RIS BB e S U W )

LIRS R e - _
Hore ST 20 8 11 SR\ 5 4
R _ _
RATAE RS AT et 14,207, 711. 67 20. 26
oA & 1058 7= 21, 716, 555. 53 30. 96
&t 70, 138, 818. 16 100. 00
2 ERIZAT W R  ER T A S
(1) W IRIZAT A R BN IR R T A
ob 4 B
MR TTRIES NRME G
et (%)
A R AR L - _
B[R i i
C lbeaz 30, 070, 566. 35 43.20
D W0y B0 IRRBOKEF MBI 4, 143, 984. 61 5.95
1D fesiin4 - -
F iR AR u _
¢ pOEiEH. BfERIREL - _
H (AR - -
I S RAE . BAERE BRI S - _
J St N4 - -
K 55 L u _
L RS ANEE S5 R S5 - -
Mo [REERF AR R S5 o _
N KRR FRBER A S i - -
0 B R SS  AB RN LARAR 55l - -
P |HAE - -
Q DA T AE - -

22




W e ) e 3 i ELVR A RIS BB e S U W )

R [Pt REMRSE - _

=
S ZiE — —

&1t 34, 214, 550. 96 49. 16

5.3 AR IIARIL A SO E oG B < B B L9 RN HEFP O+ 44 SRR BT

o i 4 R P
T REAR REAK Ko (1K) A S o)
Le il (%)
1 600760 SRRV 190, 000 6, 629, 100. 00 9. 52
2 002025 LN 156, 360 3, 529, 045. 20 5. 07
3 600038 HHE R 70, 000 3, 257, 100. 00 4. 68
4 600967 W51 260, 000 3, 133, 000. 00 4. 50
5 600501 LIPNESA 244, 400 2,984, 124. 00 4. 29
6 600482 SHEEI) 90, 000 2, 232, 900. 00 3. 21
7 000768 KL 120, 000 2, 026, 800. 00 2.91
8 601989 rh [E BT 300, 000 1, 809, 000. 00 2. 60
9 300398 Rk 85, 141 1, 800, 732. 15 2. 59
10 002013 HHATL 157, 500 1, 699, 425. 00 2. 44

A AR AHA R B K GRS

A A A WA TS B

5 ok BT e A 0 M 55 5 R 7 VL LI NHE I B T 42 0 3
2

I A WA T S 5

6 1A IR T A A0 53 4 V7 VA L I N R BT 44 e S 4
I ¥

AR G A 2 TR TE V7 SR B

To TR BT e A 0 M 55 3 48 7 VL LI NH R B T 44 5
5 2

RS A WA KA B4R

8. HEHIR IR RME HHEG T P EL IR N B AT 4G ¥

23



B e i R G R S RAE R R R e S B )

B4

AT AR IR EPIER 5L

9. T HIRAIE S BB (K iR I 6252 5 1 Ot 1t W

(1) i BRI P B 10 B i 0 B A 403 2 A 24

AT AT IR ARFFA AR I TL -

(2) AFEHH TR T S R BUR

AN H A SRR W B (R B BT T B A R S A R B Y IS A S N . R
FE T4 RS R 8T (RO R A, /N G B & I T BRI A2 (1 i
SRz s [RIEA R I BB R b« 58 50 A RS o, B I AR S B %2
FHE R AT LR, Rl HENIsERCEE.

10+ i IR A S G5B 1 Bl U 5222 5 1 L 1

(1) A T S5 B BUK

AN 4 5 [ i I R £ B 30 BB

(2) i WPR AT 3 BT 10 [ 5 B2 A 45 2 P 24

ANHe AR IR AR R E UL

(3) A G G B PP

ASHe AR IR AR R E UL

11, HBEHEHREME

(1) AR ARA L SR T+ 2R A PR E AR R A, 8
FEAR S G i) H BT — 5 A 2B ATFIE ST AT TS T .

(2) AIREIIA, AIEEIBT AT+ 42 BERBOH 2 e R UE 1 4%
el SR o 2 MR SR

(3) HAb B 1 B

75 LK &4 (o)

1 17 ORIIE 42 22, 187. 98

2 ISR Z7 7 K 21, 697, 827. 10
3 Mgl -

4 SR S -3, 853. 64

5 IS FR R 394. 09

24




B e i R G R S RAE R R R e S B )

6 FoAth S2USGER -
7 2 A -
8 FHopth -
9 it 21, 716, 555. 53

C4) R A A AL 54 I i mT e i fort o I 4

AN H AN T IR TE AT e IR (4 P B i 577

(5) i PR A+ 44 I 5= PR AR AR AL 52 PR 0 £ i P
AN He e AN T IR 44 BB SR A AETE S PR A1 DL o
(6) BT AL A4 5 B A H Al S Fld AR 3

T LARYJR, 72T S &2 [ a] BEAAE R 22

+=. EE&HLS

FE G BN IR RIS o seqE R0 ol D D B R 38 ) 2 < 1R
77, ABARIER G —E MR, WA CRIER MG Fe Al SRRk
R BRGNS, BB AR BB R SRR S A A A I & R E S S

00

ARIEEGEFRAEMEAN2017 47 B 25 H, EE&WVSHIESEE 2017 4 12 H
31 H.
1. ARHR A HHZE S 00 80 8 35 K 26 0 H 55 [R) B &t bl s i v A 2 2R 1) B3R

EE | pEK | kgithir | kgt -G @-®@
O HhrdEz | RIS | FEAEURER
B Bt
@ B HArHEZE
@
ME=EAT | -1.69% 0. 60% 2. 47% 0. 48% -4. 16% 0. 12%
HBALES | -1.00% 0. 44% 3. 82% 0. 41% -4, 82% 0. 03%
(2017.7.25
2017.12. 31

25



B e i R G R S RAE R R R e S B )

2. BEEEFEAEUIREE S R E R AT LS RIS H B R
i RARH A LA
e v s ) 1 R G VR A BE R R R
SRTHAEI K 5 BT PR R HE Y o 25 7 S E 2500 EE

(20174F 7 H 25 H& 2017 4F 12 H 31 H)

£.63%

5.82%

4.99%

4. 16%

3.32%

2,49%

1.66%

0.83%

0.00%:

-0,82%:

-1.66%

2017-07-25 2017-02-21 2017-09-17 2017-10-14 2017-11-09 2017-12-05 2017-12-21
| FiEsnsERamBRs — MEEE]

VE: 1. AREBE201THETH25H L, BERE RIS S FAENRN—F.
2. RESHESHANNH, HERGPRES MR TRES.

T=. ZE&KRAMNRE

(—) EEHAKMR

1. EeEHEANWEEY,

2. HEIE NRITE R

3. (EeEF) AR SESHIRIE B PEE

4. (EEERD) ERUR SESMRI M. AImsk. i Mmyria s

5. HEMPEH NK A

26



W e ) e 3 i ELVR A RIS BB e S U W )

6 HEENIEFHAS 5 %A

7. BEEMEATICRIZ A KPP o AL KP4 9%

8 HMEZAIMTH (EEEFD) L5, 7T LAEREE M 5132 [ H A
.

() ZEEFHATHRTE. AR AR

1. EREE AN,

B B ST — H AR S B P E I 1L.5% R 3T BRI 55
RN

H=Ex1.5%+F K3

H Ay H R I 4 F 9k

E R0 H & % =il

BB BRGHIE, %A hESIE MRS RS AN —
SIS HEE, BSITEAY S AN TAEH N #HRE E 1K 7 AR AT B 4 AT
HEeBHALTHEARSMIIES ., FBkeEEE. KBRS, ZAHY
WRAE . 2 EZHIKIJG, FEEEANRNATRAT, WRIMEEARF, KATBER

BEE N
v BESHRE AR 7
AL T Pl G RPN 0.25% MR TRt HE . FERE 2R
THEITEWT

H=Ex0.25%+ 4 4F K%

H A8 0 R vH 5 I S50 o

E JyHl— H 2 5 A

EEHERGHIE, %H . mESE AR S5 E&E I AT —
B S, ASTEAY] S ANTAEHN. R8T E K B AR T 5 4 3AT
HEeFHANLHFHEARESRRES. FEdueyBE. REHZ, ZFEM
WRAE . 2 FH EEHIRIG, FES B ANRNEATEA, WRIMEEARF, KATEER
HEFEE N ET.

bige (—) BERARFAAEE 3-8 WA, MRIEAE FIEH LA B
e, oA SR SEBIN ST, SR NIE G 7 AT

27



e )i 2GS I BRI R IR A e S U B CE R
(=) RPIINEEFHHAKTHE
NI ATIANIE &
1. B N GFLE AN DIR B AT BIR 56 22 JEAT 55 2 B0 9% SO Bk
B W= AR K
2. FEGE BN SIEE NAC P 5 RS E R i F IR L8 38
3. (EEEF) AERETHIAHICH
4 H ARG AH IR AR e B IR 2 1A R E A BNk <5 3 FH I T

(P9 ZESBIU
AT Ia PR KIS B A, AR S S5 12 SBUGEAE VE
AT

TV, 5 U B A5 SR R o B e B

ARG BRYE (GEeik) o GefFiNE) « (HEINE) « (BRI
FeINED) B HANAT RIVEBE R ER, W ARGEHAT 201746 H 1 HT#E
A e UM O Chrfe mim g R RC B IR & BESR B0 2k &1 55 U
) O BAT T HEE, BRI EW T

I fE “HEESRIR” W, BEIN TS OS E AOE E R AT R 55 Kt
FA LR H 3T

20 fE =L RGEEANT B, WA R E A A G IEIET 7R

3. DU, BEEFEENT T, T T EESFRE ARG B
4, 16 “F MHRWRSH” o, Hn T HAS SN EE.
5 7E N EEEIEET b, EESEERBIEE.
VIE by BEEARIMAERT b, BT EESRAESINEE.
TV AE “Ju EERRERR T h, SN T ARSI BTH GG M NE, HUE
BAENE N 2017 412 A 31 H.
8v WINT “. EEILE F WA
9. “ZA. HABNAEEEFT b, BEEE T ARSI AEE R

@)

28



W e ) e 3 i ELVR A RIS BB e S U W )

D AEELSEBEN. FEENHATEERFIRFD

2) 20177 H4H  RTE s G R E R A TR R B
K FFEI A

3) 20177 H 14 H HHEESEARMARA AR TETHrEES
IMEZRIE SR R 7 2 AR BE B  A

4) 2017 %7 15 H e B A A FR 2 7 5 TR 70 R 1
TN IR R B PR A A LA 1 A

5) 201747 H 22 H RT3 mrim i g R GG & IR & TR R i 3
PEHT 2 RS A

6) 2017 £ 7 H 26 H e mm i ig R G E E R G IR R s A
HRER AL

72017 4 8 A 11 H HFrief &5 MM A R A w0 T T i a2
TEZRUE T3 B 03 A PR 2 ) B ] 9 4 A0 B VR 30 1 2

8) 20179 H9H  Hriemim g R I H &R & B UEIF R 53 2 0TI
Sl N N /A

9) 2017 4F 10 H 26 H S e ) 3 R T B VR G AR IR A B
2017 56 3 FRFER s

10) 2017 4 11 4 23 H RPN EEIINR REGHEH R A 7
BN FEZ I e 0 9 AR G B 1 A

11) 2017 4 12 A 22 H %N e < i R0 52 BRI A AE 7V &

]Il!»

&

12) 2017 % 12 ;130 H oSl gl NI S N N S
2017 FAEE R PEHER A &

13) 2017 4 12 A 30 H Bk BB An A BR 2w BT 7 ity S it 1
FBUR 12

14> 2018 4 1 H 6 H SGT i FEB /> B34 N 55 E A i) (AbnD
A R B BN S0 FR i 3 A BV B I A

15) 2018 41 20 H W e ) 3 R T B VR G AR IR 4 B
2017 SF30 4 =ERE

29



e )i 2GS I BRI R IR A e S U B CE R

Btk a8 HL A R 2 )
2018 43 3 10 H

30



