133605 LR IE IR G ROIESR I BT R & 2017 458 1 4l s

HAREZERERSIEFRRES
2017 #E5R 1 FERM G
2017 4£3 A 31 H

HEEEHEN: BARGEESEHEARAT
EE&HEN: BRERITBRMOAERAH
REXBHEY: —O—tL&FEWA=+=H

1013k 14 11



D22 {5 2B IR 5 ISR SR S & 2017 450 1 AR

8 EE#ET

SEMARE RS LEFRIEAR RS TR R RICHE. RFPUERRR B R,

FEXTFL YA LS HER PR e B AR A ) S BT

FeIEE NEERATIRD AR A RRE ARG FME, T 2017 4 4 7 19 H B 7 Ak
TS TR (HERIABRA GG TN, REERNEMMAEERICE. RSV
S DN g/

e 8 BN R v DL A F B0 S 51 10 J U B FH R < B (HANORAIE RS B — TE M) o

HE MG REHARRIL, SR, BHEE (E R 35 5 S Al LA 4 ) e AR
e EE AV LR

ARG I 55 B RER W 1T

AHEHIH 2016 4F 11 H 18 Hilg % 2017 4 3 A 31 Hk.

& L=
H TR BSEJEETS 3l bl iaey
Fe g T A 003601
He 477 FLRIFFRE
Eea R4 2016 4 11 H 18 H
0 SR I <5 47 0L A 801,962,980.93 1

AFEGAE TR P XS AT I T, B 3 B E,
LBt H AR SRR I T SRR L2, SRR AR A
N IREGE I M 257 bl 5 i o i

AT RAEFE S BN KB E O TS, xR WA st
e YNGR EZN SEL LR N VY &I 6 N A& D)
PN MEART BT e RGO IESR I EAKCT) R
ANBIFTE T UL K T 1 48 1) S B, KB IR ERBOCR T fit
ZE . BT = KB AT AR Al et JF St A
G BAEREE BF . DL B LU AT Zh A %




D22 {5 2B IR 5 ISR SR S & 2017 450 1 AR

BOREE B KR (g (2.

b £ b HE vt 30%>F & 300 Fir &l ai e + 70% >l L5 & fit fis i i 2
ARG NR ARG, FETU S PO RS 7K P 1 i 5 7Y

JRURE I 2 AR AE e H5RMMnES, KTREMES, BT b Bk
THUHA RGBS 7K P ()45 B8 i

HEEHA HITT 2GRS FA PR A A

HEFEEN EF AT IR A BR A 7]

R & AN S LERREE A ZENGIL C

ANED 8 S AN 003601 003602

W MK T 8 o A 4 4

801,750,583.77 1 212,397.16 £
LIlsE

3.1 EEMFHIT

8 FEMFRIFMESHERI

Hpr: NRMG
e

F B 55 Fa b (2017 4£ 1 H 1 H-2017 /£ 3 H 31 H)

LEENGIE A LEENGIL C
LAHA L SeH i a 4,332,172.65 1,651.06
2. MR 8,318,214.93 3,012.57
3LV 3515 4 3 20 A S0 0.0118 0.0109
A IR EE ST A 808,016,749.41 214,074.39
5 IR A EiHE 1.008 1.008

F M S ARFR RN A “ERGIE C LI

LA S 2 634,473.28 1,684.97
2. MR -626,082.96 -1,946.35
3LV 3515 4 3 20 A SR -0.0029 -0.0035




D22 {5 2B IR 5 ISR SR S & 2017 450 1 AR

AR I T 1 329,759,746.76 473,410.99
SR IE S0 B E 0.996 0.997

T 1 A eI et fa ik S AR L Bt iia  HARION OS2 e A2 sh it )
BRI 2 S AR AR A Cse B s i A2 Fe i (A2 s as

2) bR GHEbR O T ISR B . FUE SR IS 5 ], (HAVEAE R A
WA G e IS (. IR e 545D, TF NNBEAZ 53 &5 s e, sebriita

VI X (Ao T 71 e
3.2 EEHEERN
3.2 1A S HE S BUHEH KR KIS FL St B R #2821 H i
1. ZERIE A:
o ENE | PEIGRR | LSRR gt B
A kRO | ez |miaixe | axmeze |00 | @79
i E=1H 1.20% 0.05% 1.22% 0.16% | -0.02% | -0.11%
PANE 7
RESERENHS -0.40% 0.06% -2.08% 0.30% | 1.68% | -0.24%
2016 4F 12 A 31 H
2. ZERIEC:
o AR R b R S AN e e 3 NAT A=A 8 e g I B
dhs 20 | w2 | kuixe | sxmgze O 0|09
it = H 1.10% 0.05% 1.22% 0.16% | -0.12% | -0.11%
PANE 7
RESERENHS -0.30% 0.07% -2.08% 0.30% | 1.78% | -0.23%
2016 4F 12 A 31 H

322 HESERAENUREERTHHMEWKRRZ) KH 5 FBL S LR AR R RS

B

1. ZFEHMGIE A:

HT 25 (5 LEE R IL IR A RE R R

FUHPE IR R 5)Mh G AR HE Y i R ) P S2 B H50u EE

(2016 4 11 H 18 H % 2017 4 3 H 31 H)




TS 2 AR £ R S Y & 2007 4R 1 AR

1.15%

0.77%

0.28%

0.00%

-0.38%

-0.77%

-1.16%

-1.54%

-1.93%

-2.31%

-2, 70%,

2016-11-18 2016-12-11 2017-01-02 2017-01-24 2017-02-15 2017-03-09 2017-03-31
|— =& tEks — sk

2. HFNHIL C:

1.15%

0.77%

0.28%

0.00%

-0.38%

-0.77%

-1.16%

-1.54%

-1.93%

-2.31%

-2, 70%,

2016-11-18 2016-12-11 2017-01-02 2017-01-24 2017-02-15 2017-03-09 2017-03-31
|—=&iEnc —IEskE]|

H: D HEEERAERK, ARIEGIEERGE—F.

2) AFE TN G0 B RIFAAME e TR, WiFEARERT EiTrBCE (BT
AN B R F At 2 o IR A TR EE D BGIE. B bt R R TR, DL AR
FFAEREW RS TR (BRFEGL. &b, JATEE. OB G. alfi. AR, "W
B AR fE CERI B G AT RGN T AZ i) IR . FVRl ot e . AU IR B 2R, 58




D22 {5 2B IR 5 ISR SR S & 2017 450 1 AR

POSCRRIESR S IRGM BRI, BT, SR TRA KIEAREMEh EE N & vkt
SART A HAb R TR (EART & ERER 2 A RE )« WNEEHE U E L LU fovrdk &
B A AR, REEHANABTELRETE, WO AN BHEE .. ARSNREREE,
BEG AR R A E PR B RS BT 0%~95%: B Thidr. iR, ftmiig TR, 847
FFR A LA A B IR M 2 Fo V28 e S B Hofth e T HAMIR T 2285071 5%; RN 5
H HALE MR ORME S LU, AR IR I s S H £ —F DN I BUF 5 AMK T2
BV A 5%. BRI A LU EIIR E A B E MU R 2 AT . ARG H AT IEAL
T,

8 BEARE

41 BELE (RESLHE/NHE) FHH

(A4 R S P "

1 M
44 jilal [ S
* % - R e
1EHR H 81 BFHH

W2 ot LA . 2005
EMANH I EZEREEHARA
], PR KRS 43 AT I A5 FH 2 AT U
B APPSR, BT H %
(BRI R S 4
15 W e 5t 95 1 0 AL UE 97 4%
PG R OEEREER DTS
B W EREMIERERNE
TR T TR R LR
EERNE = 4 e - S 2 b L

N

INETE 2016-11-18 - 12 4

BE Mt
B b

Ve VAR H AR B — s oL FHR A RE R E 2 H s e A A R4
FUE R, WAERH v St e SRR H -
2AEZF ML) SGEMATIE P2y GIEFR A LN A BEAR A BIMNE D FIAH SN E

4. 28 BN G AR SE /R MAF (5 B LR

AAREIIN, ARESEBATARE T GEFE). QEFREHEER) MR EENRIE,
FERS AT e A FLAE, AEWMIAGEH . B oS RS B Y g 50, 7R A% 1 ) XU
B s AR KA 2o

ARG G AR S G FIRE 5 DGR S HERf . 2B ARG



D22 {5 2B IR 5 ISR SR S & 2017 450 1 AR

AEEEEHNG AT LA 2 IT: BARENRL S AT KRS 5 o Ho At
AT N AESE G B I BIEAE b AR TR 35 2 e R A28 AT 08 Rl A 4 v ia /|
FHUIE XSS, PR T B A NS IE R .

4.3 AR5 T UL
4.3.1 15 G I EERIRAT I DL
R GEFIRREEEH AR A PLSHEIRTEIL), AXAFHE T (A TPZSHE), H
iR E . TARRIRE . WREMBOR T B e ik s A -T2 5 AR Bk 55 (CRIERT L
B BRI L HPATE) HATHRISEIL, AR ORIES BB AL G B R A LR K R, 6
REBBASAETARREE . SRR VNSRRI A A PN FR, 8
PR G AT ) MRS IR 70 M PP A RN 50T 152 By il R AN S SR S

FESCHE AT, A R BB FCRR 1AW e 8 0F 7007 I B RS AE, SRtk
RBHATEAEZINE, RS HRRA G EA TR BRI =, IR T2 5 ] EEA

FESE AT I, AN R R0 PR BE AN S 5 ST HRBEAHRR S, 38 1 S AT 4R v 52 2 il FE A
NV G B, BAIRS A G =0 AT S AT = .

8 HH A A5 A VAL T, A2 w) KORS:E ELEL BT H AR E IR AR R A2 B 3A
AT I DU E B R P AN OR VAl o XU B 038 1 o AN R 2H 5 22 1) [ 1) 52 By A 22 2R R B 56
Pk SR RECE Jr Egeit s A 22 50 Sy AR AUl Dk 5 2 45 A 23 22 ) B S5 D7 Y AR 7 9T A&
ELEDYASZEREIIE] A A RIS TR 7 1R 2 w4 B AN R B BT 2H & T/ 1) 52 23 IR A2 By A ZE 384T 1 20 W7
XTI T, RIS EE T AL 18R A B R TR AE 52 BT 3 28 S ks ANAZ By xk 3, HI 2 5y /2
B HR W LA ik

Aoy FE FATH R F PR R Orl, RSAT T AP S, &
PRIRE T T AR AL A ARSI, RBIUE R AT S L
4.32 FH AT AL TR Y]

AN THE T CRH A MRS HI R, IR SC T AR5 A8 By ik R v H LA A& T RE 33
ARG MR L I 5 A8 5 M, IFIE B s 17 w2 H i H . RBI DL R )
MR .

AREARE AR MR HE LS. ARG, AAR A REAES 5050
NTTSEN R H 10 58 5 S e ) B T4 A8 B Bl i A0 55 24 H BAS Y S% IR LA iR %%
HEAB B ARSI E R H RIS, RFEANRT2E 5 MR i fis

\



D22 {5 2B IR 5 ISR SR S & 2017 450 1 AR

4.4 s A P = 4 PO B SRS AN b SRR L U
4.4.1 R 75 ] PN B < BT SRS RIS R 0 Hr

2017 F—F, WESWH SIS aAFER, 2017 4 1. 2 ARESEEE b1 2017 61
ARSI — & HISEM, (HEAKRE TR IR R —E R BAR W, T R 142, Bttt 2017 4 1
FRAGHEAEYE 2016 4 4 FER-F. KT, RN EAT, FERNEEHE LGN R R ]
TSR HTE PRAT AR BN TR, £ SN GRS P KT ik ik . B8 TIBORAE 2017 4F— 5% (R FE
Faf@ il RATHRRSE LI SR T IR TAAIE, XERiigiE Mt s, B 1 A
MR SE . B8 MBS FETRIF, JCHRAEE ARG AL T, M2 A R .

2017 FF—FE R4S R, BRI LR R, SRTE, 2017 AR a1l &
PR BAT. MERFIZEENEAE, FEYKEEEPELATRE 2 A LR, HEEHRZ
RO T AT . BRI ITIH, fE 2017 SEAERA T 17— ik, BIESHRRICERE 3044 55,
AR, —i BAT 2 3200 MMtiE, BE/EZEMRRG . BAS 2007 R85 —FF R, _BiEZRfs Bik
3.83%, URIUERGIR Lk 2.47%, GDNVARTERIIAE. Tk 2.79%.

AN, FETXEMAG TR, ARGE ARG BRI AL, PIECE
WA FNAF AR BN 2 RIS 53 1PO RE R B G [ 2 w13 77 &
REIERLEE ML, IR IRAFAEE 2
4.4.2 1k I BB AL SR I

ARG A KPS N R I 1.20%, RS RSEHER LN 1.22%.

ARHS C P IR N RN 1.10%, RIS MR A 1.22%.

4.5 W5 MW S REA AN BERE S R = i E T U B
AR FEGAEARR G IR AR 2 — A TTAE H B A N A — 1 AITEIE

51 MEPRESH-HEHMR

3 3L 4 MR PR
7 I H SHIT)
L 451 (%)
1 R 62,174,972.53 7.66
Hop, R 62,174,972.53 7.66
2 [ 72 AL 2 5 % 602,282,000.00 74.23




D22 {5 2B IR 5 ISR SR S & 2017 450 1 AR

602,282,000.00 74.23

BTSRRI

DaRc il kP a s

SRATAE SR

KNI i 57

132,800,344.10 16.37

FHorpre SCHr IR AR SN R A < B 7

WIT e g e 61t

7,004,760.64 0.86

HoAth 2 T 58

7,066,075.50 0.87

8

&t

811,328,152.77 100.00

T

5.2 EHRETILDROBREREAS
5.2.1 MEMARBAT A RHIRARERRAS

ARSI G RIS Z LR B T

(e

eSS

SR A AN |
el (%)

>

PO NI e 4

R

il il

18,131,110.22 2.24

BT O IR SOR A P AR

18,308,324.92 2.27

SN

R AN Z

6,366,622.50 0.79

LB EREAHREL

1,247,114.89 0.15

I [ |m | m|O| O W

A I ol

5RO RIS B R SS

(]

R4

18,121,800.00

Gl

LG AN 55 i 55l

BHEEWT FORBARNR 55k

KA PRI Lt FE

Ja RRSS  AEEA A R 55 b

u [0 |Z2 |[Z |r |R

A




I 355 R IR O ROE A 3R A L4 2017 4F58 1 RS
PAMMS T AE y
R itk & fgHalk -
S |%E y
&t 62,174,972.53 7.69
5. 2. 2 REBARIBEAT W R P BER R M ERHA S
ARF G AR I IP B AL G LR THE
5.3 WEHRIEA RME 5 S F =1 E IR/ ERF AT+ 42 B E # R B4
3 i 3 4 R P
Fa | AR % ZE 44 FR () A RMEQOL)
H EL51( %)
1 600900 KT Ay 480,000.00 6,369,600.00 0.79
2 601607 LEEY 269,950.00 6,292,534.50 0.78
3 601398 TiERAT 1,300,000.00 6,292,000.00 0.78
4 600887 R 330,000.00 6,240,300.00 0.77
5 600886 [ $ H ) 800,000.00 6,024,000.00 0.75
6 601939 HIERAT 1,000,000.00 5,940,000.00 0.73
7 601009 R ARAT 490,000.00 5,889,800.00 0.73
8 600795 FiL A, ) 1,800,000.00 5,868,000.00 0.73
9 600079 NAE = 150,000.00 2,961,000.00 0.37
10 600196 HREEZ 90,000.00 2,539,800.00 0.31
5.4 WG BREMBF BT EMHRFBRFELAE
B e S SR [
55 I3 A A RME(OR)
Eeil (%)
1 H R i 5,996,400.00 0.74
2 9%1T2< - -
3 SRR 40,016,000.00 4.95
Hor: BURME SR 40,016,000.00 4.95
4 b5 27,165,600.00 3.36
5 b F R % 25 110,288,000.00 13.65
6 R S - -
7 G IR ) 4,078,000.00 0.50
8 EINIZEa: 414,738,000.00 51.31




1T 3605 LR IE IR G ROIESR I BT R & 2017 4E 58 1 - dlh

9 HAh
10 | &it 602,282,000.00 74.52

5.5 & HIREA RE G ST E LIRS 5 B e

o e s e o e _ S S AR
T | RS g5 4 % H= G ~ e E(OT)
A (%)

1 111712025 | 17 JbE4R4T CD025 600,000.00 59,334,000.00 7.34
2 111714011 | 17 VLZ7%E4T CDO11 500,000.00 49,505,000.00 6.13
3 111619059 | 16 fHFHi4T CD059 500,000.00 48,510,000.00 6.00
4 011698210 | 16 7535k SCP001 400,000.00 40,104,000.00 4.96
5 111720012 | 17 ) k%4347 CDO12 400,000.00 39,560,000.00 4.89

5.6 WEFIRIEA SRMME ST =158 HBI R/ NHEF BT 148 B SCRAESS S B A 4
AHE G AR IR ARFFA B SFFIESR

5.7 EFIRIEA RMME 5 EE T =38 LI R/ AT T4 S R R A 4
ARG ARG IIRARFFA IR

5,81 5 IR A SCME o7 H 8 3 7 13E LI /NP B AT L8 BUIES R B 4
AT G WIRAR ARG

5.9 WMEMRAZEGH R KIBEY T 5 FHHL N
59.1 REPRARSE T KBTS HF SRR A

AT G AR AR FFAT IR B2

5.9.2 AESEH B EHIBEBER
I GAIRE IR R A BRI L

5.10 & IR AE S B H G K2 5 H LU
5.10.1 ZAHEFUH B IREBUR

AT AR IR AR G555
5.10.2 EHRAZ ST B E FUH R S ARSI

AT G IR AR EH G55 5
5.10.3 AHIE ISR E P4

11



D22 {5 2B IR 5 ISR SR S & 2017 450 1 AR

ARSI ARG WA BB E U 53 5 -

5.1 HARENE
5.11.1 AFEL T ET+ R UEFR M RAT EARAIAEA H B IS & 5015
B — N 2B ATFHETT. AT RIS I .

KA, SR EwEH

5.11.2 Fe BT AT 44 B AR 3 < TR AU Y 8 e IR SR e
5.11. 3FAh B =M R

Fr 5 ES EH(T)

1 A H PRIE 54,176.44

2 PSCIE SR SR

3 R U 5 il

4 7R 7,011,899.06

5 JRZAT H

6 Foth R

7 e g

8 N

9 &t 7,066,075.50
5. 1149 55 HAAREA BRIAL T FB A I mT e A 55 B 4

AT AR A WA AR K0T Pl A0 Pl e £
5.11. 54 55 AR BT 42 B SR - A AE UL I8 32 FR AR L P Ut B

T G AR A WA R 42 RS TP AE LI 2 BRI

& FRARELHES)
BT
i H LEENGILA LEENGILC

B A [F) A2 R0 H 2 A AU A 200,408,706.02 597,027.21
AR T SIS 2 < A 331,008,709.26 475,021.33

12



D22 {5 2B IR 5 ISR SR S & 2017 450 1 AR

s HAEL G A B 1450 470,798,803.01 17,877.02

L F
el o BRI 4 L I [B] 47 56,928.50 280,501.19

e 2 e R A B 1

ARHR A A AR B 4 40 B L A 801,750,583.77 212,397.16

e ARER S EF T 2016511 H 18 H AR

g AEEENZHERRSRESESHFR

AN, AREEEHANRKEIZHEA R SR HEA SR

8 FHBRHAERROTMEEFL

WEHA LB R ERAESHBULHIA R BN 20% 5 1F

. o PP 2 BB LT T R A

iy

: AT S LT

| g | FPAEESED o T o e

ﬁ‘z KB 20N | I A 4 5 ﬁé; B “éﬁ
fisf ] X, ) e

M| 1 20161118-20170331 200,007,500.00 531,420,788.46 - 731,428,288.46 (91.20%

R

AT G AR WAL B — P B H R B & W LE B8 3 s L 2006 5 DL o 72 B — 3B B T 5
SR RGO T, W EPE, TR n i e Rish D, ReEH AL
HH, SR T R S R Eh X, R R A2 .

® FEXHFER

9.1ZFEXMHHR
e S iik

FH 53 U U 15 e L e BT 5 5

FoAtulm i 22 o

13



D22 {5 2B IR 5 ISR SR S & 2017 450 1 AR

9. 27 T =

A& A R v SR LE IR B R A G LA A
TARREGEINSIEERE NERT: TTREE LW H A S &R AR I 2 & s E T
AEGEENPIERNT . AESEINFEFHI . FE BT LR 100 5 11 2.

90.3& PR
IR AT BT S F AR T A Y, BT A S E A R WA T A, i

PoE: www.swsmu.com.

HAREREFEARAT
—O—tHEMNA=+=H

14



