KEFEREEERGEIEFREEE

2017 £ 1 2

=R

201743 H 31 H

HREFEN:. KRESEEEFRAT
HEFEEAN: XUVBITREERAT
WEXEHER: 201744821 H



KRR RGBS AR R 4 2017 4555 | FEMRE

§1 EEERR
SN 2 N B OREAR S TR AEE B R 1R P HERRR B R,
FExE LR S A AN S B M ARAR AN I B TR AT
SFEE NPT A A IR A AR AT S S FME, T 2017 424 7 19 HERK T ARSE
SRR R IBR A G IS AR, REREN SR RBICE. 1R SFIERR R

w

HEKIN.
BB BRI LSS S B 5o RS BEAIE e 97, (EAPRIE SR — s A
BN GIFACRILAREI . BeoEA WS, BB AT 558 DR SRR LA Bl 1 A
S HHH S U .

PN SRR S N2y
AREE 201791 A 1 HilZ2 3 A 31 Hik.



KRR A e B & RS 3BT 0 4 2017 4E 58 1 AR

§2 E&F= RN

FE & TR KE IR RIE AL B R A

oy AR 001295

e L) R TF R

HEERAEMH 201545 H 15 H

35 HAAR I & B A 1,092,398,775.56 17

#E Hir TEPEREAE G AR P RGP T, 38 SR EE 4 0 7 Fa e A
AEEH R B BN BB I E RS, fELRG A
FAGEERAM RS 178 #5620 R 3R I R4 |
T I B A VAR 7 L LA LA ) 4 T AR XU

R A TEANFFRCRE TR B R Bk e sems, ™A
IR FE A5 H A LW SR a8 /K F . I al i & W
FIWT, LGB HZ IR RS, Mg DR ER TS

457 b B i AR E AR B R 2 +2%
KREGRATHES, B RS AL e & T 57

AR 3 45 AE BB AITE M ST ISR R &, 8 THEgR 4ot
FE 4 b i v v RS A3 B

REEHA KB A PR A T

REEEN POl ERAT i B B A F

N 53 2 A R R A TR KR RIERERS A | KERERIERLERS C

N IR 5y AR 001295 002373

IR T B RESN MBS | 1,092,398,775.56 1 -y

§3 FEMFSRFNEESRHERI

3.1 XEMEER

B NRMIG
E Sl = p N WEM (20071 H1H — 20073 H31H D

KRR R ERA A

1. A 6,179,268.08
2. AHIFIE 8,650,987.78
3. A3 2 4 o BA HA R i 0.0079
4. PIREEG T = FE 1,207,949,554.91
5. WIRIESHHE 1.106

e 1 AW CSH R AR RO . BB et HARIN (R & 2 fedrE e shiioat)
TIBRA R JE IAREL AR A C LB et i A 24 se i A2 sl as -
2. Frid e SHR I AR N S I &AM, TP Kbl K 28T g

ﬁ?‘o

3. MRFEIHF 2016 1 A 13 H T RBCIER GG B IR & RIEF SR S &N C R #iFH
FET R AR ASY, H 2016 4E 1 H 14 Hig, KRREIEREHC B R G USR5 5 5 a1

312 W




KRR A e B & RS 3BT 0 4 2017 4E 58 1 AR

A B iR 55 92 1) C SRAD A

R IR,

IR C AR BURIAR R 55 P8 b S i R B Bl

SR C R BUR R A I 55, A4S e

32 Ko rHEED
321 AHR e A L K 5 T B 2 EL
SRR RS A
 GEME | BEARE | LGB | LB | -
B % | mezo | maze | smmeze | O 9 | @79
RPN
A 0.73% 0.07% 1.08% 0.01% -0.35% 0.06%

3.2.2 HEESAFAEPRES RIHFHER KR35 KI5 RIS Bl R 2R )

2015-07-22

2015-08-25

2015-09-28 4

20158-11-01
2015-12-05

16-01-08 -
2018-02-11
2018-03-16 -

20

2018-05-23
2016-05-215 -
2018-07-30
2018-09-02
016-10-06
16-11-08 -
016-12-13
2017-02-19
2017-03-25

2
20
2

—— 2015-05-15 -

= | 2015-06-18 4

-
=)
=
]
=

i

A T o R DA —

e | 2018-04-18 4

1%

o
o
-
o
=
P~
o
o
-

ol

=

=

152 £ ol 0 B o |

T Akes

[F)HLAE

BN A

Al A2 HEE N A A A 2k S R B 41 & U

HREGFENZE. MR, AREHRFEHE LT EEEERMAE.

=




KRR A e B & RS 3BT 0 4 2017 4E 58 1 AR

§4 BEAMRE

4.1 EE&EEHE (BELSZH/PNH) FHH

2E4

5%

AT G G2 PR

IR H 3 AR

ESF ALk
FIR

W

A
ez
e

2016 4 8
He6H

21 4

25 Em L. 1999 4E 5 H
IINK R 4 A PR A
FIEFLES, AR TR
FUOL, [ W s S v
F . 201044 H7HE
2013 4E 3 H 7 FMERZEE
FRRIESREGE

2011 47 A 13 H% 2013
3 A7 BAERBAT A
B TE RIS 1 0 e 4
&%, 201143 A 8 H
#2011 46 A 5 HAEKRM
FRBN R I 52 R 25 4% ¢
ReF &2, 2011 4F 3
H8HZE201146 A 5H
A DR 8 SR S [ i i S A I
FREHSESEH,
2015 4F 4 A 28 HifE K&
75 R E R A HIUE S
BRI EHE L, 2015
11 H 30 H&E 2017 4 3
H 18 FHE R s RIS
BIRA AR B L 5
&%, 201645 A 25 H
EAE R B R IR AN TR A 1Y
IEFHR RIS G A,
2016 4F 8 A 6 HilfE Kk
SRR E R A IE SR
BRI EHELH, 2016
9 A 20 H AR R AR
RiGAC B IRA B %
ReF &%, 2016 4F9
H 29 HEAF R R
B B R A RIE SR T 4
HEFEZTE, 2017 1
H 25 HEAF R R
B B R A RIE AR T 4
FeL22T, 2017 43 A 18
H AR AT R s S 8 R e T
BIRA AR B 5

=




KRR A e B & RS 3BT 0 4 2017 4E 58 1 AR

e 1 AERHY. SRR S E AR REZH
2+ UEFEMPAERR AT S ARAEIE AT 2 GIEZR L Ak N 53 BEAR A B AN A SRHIE

4.2 ARG B A SIS MR 5 0L U

WY, ARESEHANHET GEFIE) « GERBRERET) S5 RIS
HF BV BEH RS EARE, UIBE T I, BUE THSREANNEE,
RFBEWSAE . B S0 S5 RS R Y, TE R S0 AR P A ol 45 XU £
R, AEESBIRE NERE KR, TIREESH A AFET .
4.3 AP 5T HYH
4.3.1 AP 5 BERIHAT BB

A I, FEEE NPT ARG KR AR o a8 s Fgeit A 5 i
TH, R rE R AARES: 4 NFEWH A 3 BN K& S HRRERGSHRE SR HM
FEMEAT O3 MT o ST RBM . 5395738 B[R] 1R 58 Gy SRR AR s PR 3 ) 17 38 B i M 0 50K 32 VR T
HIHEE AN B IRIR R R KA ERAS I WLk, BI3EHE AL A RS I ] AR —E A
BB A% ) H PR AR B S B I L6 20 & 18] (K ST A 22 R, RS &2 5 i 2 B gt 4y
B, AR I R AFAE 5 SR B 8 A o
4.3.2 REILHIT AT

WA, FEEE N A R H S R RIS E L HIT . TG R4S
GASAAER H R3S Sy o TS BIR B 20 A S 4R BOM AL AL 2 1) s O 5 0 2 A 2 VA 7 AR
[ H R 022 5, ABAEIES 538 5 BT ATF se 4 18] H S 0158 55 A 300 1) B 38 By & i i 24 B
A B 5% IE T s LA B A MR A O AEAE 4 BRI A5 5, SRR SRS R T2 . 47
VAL A TAARARAE 5 H R A58 5 i S S Bl RS I 8558 5 4 A4 3 R A S ANt 1l
FEAEE K, o5 .
4.4 WG B NES BB RIEFIZIEN T

2017 FFE TR ET YR 47, EUEREC R 3.83%, th/MRERTE Bk 1.18%, Blkik
LR T ER 2.51%, MRS RIS TR MIRPCKRE, Ko, ok, 847, @i
M TR PRk R 5%, PSSR E R BT AR . AR ST HiRiE
KA RS, EFEYIE RIS TR A, WA IR e 24 2 5 90k T 11k,
BARCALIEHITE S%LAA, AR E LR R 300 HEHFIL.

e w12 1



KRR A e B & RS 3BT 0 4 2017 4E 58 1 AR

FF T, A4 2= BT KA L L E DU A Frd s, A 1-2 3 B TolEs A A i
K, FHBBLERCEL, T FFA R, HI G A 1-2 A8k, b
e, WK KRIEAR T B, i aE N B RAE SRR R A PRI R N . SR mBCR T, 3 A
16 HEBAgEMEEMG, RATBORFIZREREE_ L 10bps, LKA I T 20bps. 15 0%
FoRBCH, PR OEERS BGR, METHRAE S I RIS M S AR ROk R, —ZF
FEZIREUMI 0.25%. HEFIRAgSAETE, RO07 HEEHMEM 16 4 12 A 3% EAZE 1743 H
(11 3.5%. ARG TR M2 AT BA2, FEIF6S IR 147 30-40bps, [ 7% PR 147 25bps /2
o fF a3 _BAT 40bps A, [EHIFIZE/AMES K. #84E L, G0 FZRAL 1451,
R T YRR AR B SR, R R T R SR IR B T R R A AR AR B
4.5 MEHAES KSR

RGN AIE S A PEE KRN 0.73%, NS EEAERZE RN 1.08%.

4.6 MEHAESTFE NBEEE R = ETE S
AREEGAEARRE N, G TS 20 D LHE HEEESFAA NS T 200 ARITETE

§5 BRAFRE
51 HREFRESHEHEHIL

e it H &8 (o) RS ST (%)
1| BEE s 62,705,752.63 5.11
Hopre S 62,705,752.63 5.11
FEGITE - 0.00
fi] 5 WAL 7 5 % 505,163,000.00 41.17
Hr: figF 505,163,000.00 41.17
BEFE S HFUESF - 0.00
Pa AL day - 0.00
ST A R - 0.00
SENIRE SRl 307,446,314.17 25.05
Forre SEW =B 1 ST R 0.00
S Bt '
7| BT ARG E ST AT 335,108,930.16 27.31
HoAh %= 16,724,140.07 1.36
9 | &if 1,227,148,137.03 100.00

5.2 MEMRBATI D ROBRER KA S
5.2.1 REPRBT VS RKFABRERRAS

g k5] ARME O 7 FE G B P B EL 1 (%)
A | RS MRS B Dk - 0.00




KRR A e B & RS 3BT 0 4 2017 4E 58 1 AR

B | Kk - 0.00
C | il 40,468,948.82 3.35
D jﬂkﬁ\ A R KA PRI B ] 0.00
E | &3k 25,029.52 0.00
F | #tRAMZEE 4,736,088.00 0.39
G | zzidEiEsk . ShAgFHrENL 131,314.89 0.01
H | fEmEmgmol - 0.00
I GRS BRI 3,858,996.40 0.32
J | &Rk - 0.00
K | il 11,743,000.00 0.97
L | FBTARS 55 k55l - 0.00
M | B SRR R S5 - 0.00
N | ZKH PRI A v 1,730,000.00 0.14
O | RS BHAIH AN RS - 0.00
P |#HE - 0.00
Q | PAMMtLSIAE - 0.00
R | 3fb. REFER R 12,375.00 0.00
S | %A - 0.00
&t 62,705,752.63 5.19
5.2.2 MEBRATIA R HER TR EREAE
oo
5.3 MERIEA RYE 5 EE T EE IR NEEF T2 R SR T A
T ey
e | mEEm WEAR | ME D | ARHHE G gﬁzf; {f‘
1 600436 A5 229,761 11,554,680.69 0.96
2 600085 [ 4~ 250,000 7,902,500.00 0.65
3 600376 HI A 500,000 6,025,000.00 0.50
4 600048 {RF Hh = 600,000 5,718,000.00 0.47
5 601607 LiFEY 200,000 4,662,000.00 0.39
6 600066 FIHE 200,000 4,296,000.00 0.36
7 600718 R 199,948 3,858,996.40 0.32
8 600887 R 200,000 3,782,000.00 0.31
9 601633 KIRAEE 300,000 3,774,000.00 0.31
10 600518 FEEZ) 200,000 3,772,000.00 0.31
5.4 REFREHEF DM RORERBELAE
e 5 AE G RS BB ] (%)
K fii 77 4,997,000.00 0.41
AT YR - 0.00
Sl foi 77 60,039,000.00 4.97
Horb: BUOEME SR 60,039,000.00 4.97

o8 U 12 W

~




Kk

SRR IEILERA INE I RS 2017 4F26 1 REHRE

4 | gz 147,984,000.00 12.25
5| Ak R B - 0.00
6 | A 292,143,000.00 24.19
7| W (ATAZHAD 0.00
8 | [FhlkAfFH 0.00
9 | Hith - 0.00
10 | At 505,163,000.00 41.82
5.5 WG BIREEA RME 5 E BB E I/ NERF R LB s R 5 4
v | maRE | mman | 2R GO | AnfE oo | Doe
te il (%)
1 1282405 12 & 54 MTN1 500,000 50,335,000.00 4.17
2 101653022 | 16 EHE MTNOO1 500,000 49,535,000.00 4.10
3 1580079 15 Y X7 it 300,000 31,110,000.00 2.58
4 101361002 | 13 FE i MTNOOI 300,000 30,357,000.00 251
5 1280154 12 5RYT A5 300,000 30,330,000.00 2.51

5.6 REHIRIEA FRME 5 S =5 E BIR/NHEFP BTRT 48 B 7 SCRAESF UK B
I G AR IR RIEA 77 SCRHIE R 7

5.7 WEHIREA M E S E S = E BRI T L4 St & R B 3 B 40
RIS ARG IR R S SR B

5.8 MERRIZ A M E G HEESF 7= FE E IR /NHEF B BT LA BOER B B 40
AR I G AR R R BUE

5.9 WEHIRAE SRR IBHI R 5 1550 v

5.9.1 REFIRAEE SHBIBE I Bt Re 0 A5 28 B 40
AFE G AR AR BT AR 1 1

5.9.2 AEGHB B KBRRBOR
AFE G AR AR AR 1 12

5.10 & HIRAESHH K E FIH 55 B vl

5.10.1 A3 E R R ERBUOR
AR F G AR AR B R E 0

5.10.2 #REFIRATESHHE I E Gt R @ 425 B 40
AR I G AR AR B [ 5 0 0

5.10.3 AHIE MR KRR
AR I G AR AR B R E f 0



KRR A e B & RS 3BT 0 4 2017 4E 58 1 AR

5.01 BEASWEMRE

5.01.1 AESEHEMETHEUESFRT 2R MRS EEH I LRAE, SER G O
—ENZIATTER . LTTRER.

5.11.2 EERFHWHEBRED, BARRTHEUESEFMERRBREEZ IR .

5.11.3 HARB =M

Fe SR & On
1 17 H AR UE 4 257,930.95
2| RISCUEZRIE EOR
30| RRA -
4 | BIRLE 16,465,909.57
5 AT HR 299.55
6 | HoAt UK
7| Fr#EgH
8 HAth -
9 it 16,724,140.07

5.11.4 $REHIRFEA KIAE T F BT AT #5851 35 B 4

ARSI AR IR R B AT AL T B 0 T e 4 557
5.11.5 EHIRATT4 R AL TIE SZ PR 1% 00 i i 9

ASIE AR IR AT+ 44 IR AR AN AR TLE PR 5 O
5.11.6 HEHAGIREFHERFEMI AR

B IAER, 2Bz M & Refa Rz,

§6 TR EEHHALSN

BRr:

i H KR RIGALERA A
i 45 BA AR5 4 A B0 A 1,092,997,004.30
i 45 1 39 ] 2 i R 0 0400 11,095.98
A 7 T S0 1) 4 A B [ 47 401 609,324.72
et AR BE G 45 70 AR B A 80 (A sl BA-"3E 51D -
i A IR R 8 A i A 1,092,398,775.56

§7 ZEEBEANCHBEERERRAEEHRL
7.1 Z&EEARFEAEESHHARFHIL
AR I e R AT A B

10 T Ft12

=




KRR A e B & RS 3BT 0 4 2017 4E 58 1 AR

7.2 E&EHENZHERRSRRARE ST S N
Too

§8 B TE RRIOFHMERFER
8.1 MEMN R —BHERFEESHILH LB ST 20%KI1E 5

# 5 HA N A 5 S a1 WE MR EEN
;f? FE S (L1 I e
. D N :H‘: N [IL\ A
x| | ok st 20% f;}; {Tg E et 1
w7 F3 IR 1) [ i ghis el I (%)
i
ig 1 20170101-20170331 | 1,090,931,404.21 - - | 1,090,931,404.21 99.87
N
- o i 0.00
A
P2 AR XU

AES AR NG AR, i RE S DR B G R AT N KU (BT 5 22 e
{E R ZNB A A ARG, A AT RE S AR e sl P s, ik BN W] RE Tk S AR LA <
B AR J2 AR R AT N O IRE (] FR RS, ey B A7 N R BE TV S IS TR [ 5 AT 1 e 7S 22
UEE

8.2 B HEE IR HMEERFR

I, BEEHEANT 201742 18 kA T (RKEESEHARAF R T A EHEN R T
MAE) , EREEEEHEARAF S NBEFEE RS (LR ERcEHFR™) # 0
o, ML EAEEEARESEK. EHRSFENRBG FREA R ES KRR, HArLs
PG EAONBATEERS, AOVBEIRN AT 90 H.

2. BEEHEANT 2017 42 18 kA T (REESEHARAF R T mEEHEN R E
MAE) , GRREEEHEARA RS N BEFE SR IR HEBOEL, ARt Eb
XS E AR R e A EAE A R R B 2 .

§9 EEXFEF
9.1 #ENXHEZR
Ly R [EAIE 2 MR ST R R il R E LR 15 RAIE S 43 B 3 S 1) S A5
2. (RBGHIER TG E RS IIEF R R G REEH)
3. ORI R IR B R A TOER R R R SR E i)

o110 12 |




KRR A e B & RS 3BT 0 4 2017 4E 58 1 AR

4, KB G FAT IR mIHE SR BB, A m] B R
5+ AR I AE SR E ] 3R 1 A b 7 R

9.2 FF/BUHh R
BB AR A AT 5 NN N AT T o
9.3 EREHFR

P E ATAE BN (A G P A B, B SRR BE 8 PN NSl hitp://www.dcfund.com.cn #E1T A

5] o

REESEHARAH
20174E4 A 21 H

12 T 12

=



