FREREEI 90 R ATt BUE SR T 3L 4 2017 4F50 2 R

HERET 90 R RIEFRERES
2017 £ 2 EERE
2017 6 H30H

F1uidk17m



FREREEI 90 R ATt BUE SR T 3L 4 2017 4F50 2 R

HEFHEN: PRESEEARAR
HEFREN: HHRITREERAR

WEXHHE®: —O—tFELA=-+—H



AR 90 RETFFRUETF BTG 2017 450 2 TR

§1 EEHER

R EHANEH S MEFRIEAR S Prs AR R E. R FVERRR B E Kidls, IF
X FC N A LR L RS T R e B 2R A ) S B AT

BEE NIRRT R A IR A FIREA R &S FRME, T 2017 €7 H 20 HER 7 ARG+
Ml 35 F AR IERIAB R A GG FNE, RERZARAFAEERICE. R FVEPRR S =

j(iﬁjﬁ o

B RN AR U LABSEAE M SR ST 0 SR S BN T 2R e 987, (EAVRIESE & — e &M

CAEEE AR P

RSB AEIARREI . BRAT XS, S E A BB PSR AT 20 D B A 2
HE

AR IV 55 BURER A i

AREIE 2017 94 A 1 Hil22 6 A 30 Hik.

§2 EEERER

L THFR rRERTR I 90 KAt

B AN L] 000951

HEEE TR LIFRIFF il

HEAFAEMH 2017 43 H9H

et R B 4 10 AL 2,023,220,132.24 43

g =R ARREEEIBRA S 724 REFR R R L, 2
JBSRAXTUN RS, NIE S AR N R 585~ i Aa e B E

P ARIEE e R RS B ) $E 0 SR ms, B R A S T 1
T AR WIPRIEHITE 180 RLAW, TEFEHIFIR X RE K
IS IHE T S I R RN MERI AT, eSS .

b &5 L A i v BRIBENATZBLG FI R

XU 2t AR AIEG B T AR RIS, KIS KPR T

MeZE MR RERMEE, MT RIS RS,

F3TTH17I




FARERI 90 R ALIETF R B 4 2017 458 2 TR

HEEHA AR S A IR A F
HEFEN FH R AT AR A PR 2 7]
TR 2 3 S ) i e TR AR 90 KfFiFr A R 90 Rfii% B

BRI S AL A 000951 000952

T IR 8 W 2 2 e (0

1,438,938.13 4y 2,021,781,194.11 ¥y
AR

§3 FEMZEHNESEHERI
3.1 FEMEER

A NRMt
WEI(2017 £ 4 H 1 H-2017 4E 6 F 30 H)
BB SE iy
FREREEIA 90 KAiidE A FRER BRI 90 K A5 B
1A HA L s B 2t 8,767.20 22,274,388.45
2 A HHF 8,767.20 22,274,388.45
3HIRE ST E 1,438,938.13 2,021,781,194.11

e AWCSH a fR 2 A RSN - #Blias . FfhloN (V& A e E s ican) FnERAH
KU ERARA, AR AN QeI in EA 2 e EAR S, AR ek AR Ak
AVEREL, DI, A e MEA SRR A%, A O ST s A SR 1) e AU 55

3.2 EEFERH
3.2.1 ARG BRSO TIHER R R KI5 F LS R R W 2R I L

1. &M 90 RfF% A:

o WS | R | R {iﬁkiﬁ;%;ﬁf@ - i
: HEO | EE {ﬁq& §%@) /ﬁ%@T - i




AR 90 RETFFRUETF BTG 2017 450 2 TR

HE=4NH 1.0403% 0.0002% 0.3413% 0.0000% 0.6990% 0.0002%
2. H4RFERF 90 R{F% B:
X M4 bl s e
AR ER | EMER R | kgiecE |
NE o o T | el R R D-6 ®-@
RE0) MEZEQ | HIREERE s
HEE®D
TE=1MH 1.1114% 0.0001% 0.3413% 0.0000% 0.7701% 0.0001%

T ARESRANISEHHIR BT 255 (B R HIGED

3.22 8B S RAEN DR S R HFHE 8 RARZ K H 5 RSt b B Al 28 R AR5 ) ELAR

1o AR 90 RfiF A

AR 90 R Avi BSR4

FTHAE T 5 M ST PR AR i A 7 S AR Ho0S EL

(2017 43 H9 H&E 201746 H 30 H)

1.23%

1.11%

0.98%

0.86%

0.74%

0.62%

0.49%

0.37%

0.23%

0.12%

0.00%

2017-03-09

2017-03-27

2. HPEFRIE 90 KATiF: B

2017-04-15

2017-05-04

2017-05-23

|— i@ X fEs — MEEE]

2017-06-11

2017-06-30




AR 90 RETFFRUETF BTG 2017 450 2 TR

1.32%

1.19%

1.05%

0.92%

0.79%

0.66%

0.53%

0.40%

0.26%

0.13%

0.00%

2017-03-09

2017-03-27

2017-04-15

2017-05-04

2017-05-23

|— RIEM 00K e — iR B k|

2017-06-11 2017-06-30

T BEREIIR, AREHOLARF—F. HERESFEME, AEEAEREEREREINTNN
], RO R ARG S TR T L QAR R G S RS i () KB, (D

B R L
§4 BHEARE
4.1 EE&ZHE (HEEELE/NA) FHN
" s EAFEGHEGLIIR | e -
ey | meaw | R
B 4 A TR A 7] B B
o Bl M (AVP) &R+,
HESIEGLE. ¥ LSBT 1 17 5
P FESAP G, AT
ZREEN ERNESS AT AT 330 b g 4 S
Wi SHEGLI, P | 2017-03-09 - 9 75z i 38 L Oy

TR A i 15 2 < 2
BB PR
e gitea

T oHEINEE . 2013 A
HHRESE AR AR,
AT [l 52 W a5 e 2 PR BH 3L
2014 £ 8 H B AT H ARG
HEI G, 20144F 8 A
BHEFHRIE M SESS




FEREET 90 R Aiom RAUES 4%

T4 2017 5 2 R

i, 2015 4F 9 HZEASAEH4R
A Al s 2 B,
2015 4 12 H & 45F 4R
DANEITE S S e s L
2017 4 3 H BT 4R I
90 Rfiirrk e, B
A9 FIEFHFMAFR . A&
B Mol B

SR SN
HEREE 7 R
HeRGRM, b
R 14 Kfoizrdk
GG, R
B 30 Rzt s
el PiRF:
PRI Gk 22 B
R R T e <

s

2017-04-05

10

SR, BTERHE %
U5 [ e B IE SR R A B
2015 FFIMA RS E A
PR, AT e U 2 4
LI, 2016 3 HES
fEHER B 7 Kfsirdt 43
G4, 2016 43 HEASAT
HERERI 14 KGRt 45
G4, 20164E3 HE
2016 4 7 HAEHERHI
21 Rtk esn,
2016 4F 3 A B AT AR
30 RIS EELH,
2016 %3 H#E 2016 £ 7 H
R 60 R4
RE2H, 201743 HES
EHRERE S S LT,
2017 4 4 H BT AR FI
90 KfiiFrk e ean,
2017 £ 5 HEAAT R INE
FREHEEH., B

10 FAFFR M AER . B
& UEgR. BATEATTYS
A5 MOV A o

E: 1 EERESZMEK BRI e S FARH, AFE R L B IR H P R A =
JUE A E IE R Y, S BB AR H I S O IRYE 2 =] S i RS H 38T 2. iz MOl 4

BRAGTHSRARIE L2 & SGEM GIEZRE M

4.2 MEHNFEGEEBRTFEHL A

4.3 AFXBETHH

=R
ARz}

W FINED) BIAHRHLE -




AR 90 RETFFRUETF BTG 2017 450 2 TR

4.3.1 AV2 S I FE AT 1% L

WRIEH EIERE 2 WU GEFHRREEER AR AT HERTEL) » AFGE T (PR
HEEHAWRAFAVPEHERINE) BT CHRBEN RIS 5 AT R EHINE) o (fi
SR RIEBINEY « (RIS EHINE) SFAT A MRHI AR &R, i i BEw ORA R B
HEERREEESTRR AT, RS G AT M S ik . 2~ FIEAr 7R
R AT T B SR BAZBUIE, DIRH AT BB R iR &, R R A2 5 8 BN 5858
GPATIAT IR, Gl ARSI . RREAEOR FBARIE A T2 5 IR Se B s @i i 7 =
SER A FESFIb RS AR, e SRR G B S5 S5 M), IV T 55 2 [ [5G &R
FEPRIES BB A & BE R AN ISR RIS, B R ILAE SRS B B . B DO S B AR 35
HFH AFEINL S B 7T ARSER . i fh . S RERANE B R IR AT
Gy RE NG R R

AN, AR R AR FIEAEIOR T A 5 AR SIUE , B ORA A R B AS R 0BT
HEERA AT BRI L HPAT WGP BE SIS S A TS B A X . %
BRG0P R R VRN A AR EPATRB AL 5, AIRE IR R K AR EZ AT N

4.3.2 SEHA AT NI IR ]
AIWEWN, ARERRIAEZHITN.

ARG N, FESEHNREAEAHRRAES S5 T ATT N R H R IE5E 5 A8 1
BN Sy R IZAE SR 2 H RS 5%

4.4 REHAESTF RSB ED T

E A2, HALTFRFEE . FRAFBETER RLF, RELF S I EAE PRI,
BRIGIX & 5F HE AT AW . WU TRIRE, 6 HEE ISM Hilig k. PMI #5450 — LT &
57.8 Ko LTS E, KR FITE 43%LE 4. BIKEAK, 5 A PCE ff%L» PCE i
MK TFATE 1.4% /. 6 HEOTX gk PMI 8% EAT % 57.4, {H 5 7 CPI [ LIS N E 2 1.4%,
A RRIRA A TR G RE AR R SO AR AP, HTT 0 RIS, B 7 ATk
ZHT, KRNI NBUA HIE K EE, SECRE R 5 AE 4k IR, 2 onIRE 100 TR
96 P,



AR 90 RETFFRUETF BTG 2017 450 2 TR

E WA, uiREZ G SRS T AR TR, (RARESEE AT, TRER5rm
I (R EE AR e B B B BARCRE, Ssedahs 6 Aili&k PMI AT 51.7 K, kb T
Pk IXIa],  ERB R AR A IE 1-5 H RFEEHEE 6.7%, HIURALETFER . NEFHEKE) Tk
&, PENAFN = DRI 1-5 H, tEaiE i B8 RO BT R 10.3%, [EE B
PRTHGIE EI 2 8.6%, M A BT HEHE R 2 13.0%. JEKJ7 M, CPI [FIRFFF AT,
1-5 J 21H[FAEE 1.39%; PPI WLTiRI, 1-5 F Rk R ELHGE T2 6.8%HI7KF

2. Tzl

BARE, “FEEPGRAMIEETE 1.04%, HEHERATRIE G AN TE 50T 2 1.87%, H i
WA U TR 2 3.42%. BAARE, 10 FHE G 3.28%H)7KF E47 T 29 4> BP £ 3.57%,
10 A4 aET (A IR M 4.06% 1T 14 4~ BP & 4.20%. Ry m, —&R, EHREs
SRIREE ST, RATIR MBORBAR RN S A, b BB, FE 173 T 2
6 H bA), milpBtemmes, —RigENAARENFT, BE RN TSRS e, FlE
e TAT, Ble H MR, WigpRemdats, miigRidibg, Flrpf s 2 RGN,
BRATTE] 1 R EEFIZRICE 2.92%, 7 KEEFIZRIE 3.97%.

3. BT

CAFEATF I RAL AR E TR T RS 2 TS, BRI 6 A Bl s i 4
P b, ABelSERIIF T e, Seng b, FATERI A & R ASIAALAT L), ARk 323,
NI B SR, AL E 3M-6M K [RME A7 5K [FNVAE R, & B Be 2K e B ELAg

4.1 7 Jre SR AN T SR

JEEARR, SRRATHRKRE T AR R MBI B, REZG R IR EH R, WiHadiah
[ 4F, H BRI RS AR 2 1 & B A _ETE o 28T 00 2 B0 225 M K g, 3T E A
LU N AERE S B X RN, KM L B E S A GBI R R AR, o MBERATH
TEE AT BB SRS B 1, GRERIR A SR M e A =5 —F—4b, @ it
P~V e A R A R L], 35 o A58 e T ] £ Y BSOS G A S N A DR R BT A e B
BORS R R b e, BRSEAAE, &R B ARy 2O AR, AT A SR ], AJF T
T e A R AR E . AR, RS ISR IR E TR, AREE K E R, B
RS, MVERANETT, TR AT ARSI AE, R AE SRR EORE R O I i B IR T
8% -



AR 90 RETFFRUETF BTG 2017 450 2 TR

grty B AT, FATXE 2017 S =FE AT HE S AW R FHETFUR M. Flit 2017 =%
T BOR B R RRE, STMBOR PR SRR, HarC2 Il BEricne, Eit—»5
KRR FIRERANK s TP BEA T BB AT, S BB m] BEIREAMG DAL S8 3 <Rl =y 5 AR AR KA 7
BUNT, By BHEM R R R T, L sie g, fliE R s R RaE . AKX
R I8, PPL i WL TR 4K 4LV, [FIREXT CPL % 3 AR, CPI TR . ik
fit 9 A IS BERBAR, iR iR T R ZEEAE RIS RA TR AT, (HERIRATIR B A0 B8 R BUR ) Y]
BT RERGIR SR, BB ERER, SFEGFGE R TR R R RS ER, I
LU TAT S MBI WS MESGE S OUN 1 AR AU T2 A BUENL 2 o

BAREE b, MRS RaN B IR b, SR FAIAN, HERCE, S &K
7o BATRE SR N E TR B A AT E B, IR A R I LR R S, BT IR A
WL S EBEAT S, (B3R T &L SR .

TERSEEE I, AT — B HKFE RIS A, R NI A I IRl .
4.5 |EHAELS BV SR

HAREEE 90 K A 24 2017 4F A AAHEI G N 1.0403%, & T4t LR HE 70bp.

HAREEIE 90 K B R4 2017 F ZZEEMANHEIN G N 1.1114%, & Tkt bk dE 77bp.
4.6 MEHNESHFE NBBRE ST FETE RN

ARH G AE AR I N R H D SE A AR B 2R e AR N ECE AN — 1 N BE R B E
T LT T,

§5 BERAGHSE
5.1 REFIRES T A A

g — SF S S8 gugii]
R i H EHIOD) i IJ(;) )
1 Ii] 5 WL 2 $E % 1,266,651,067.54 52.13
Hr: figz 1,266,651,067.54 52.13
PSR SR




FARERI 90 R Afiom AUIE TR #5584

42017 4F55 2 R

2 SENIREE G Rl
Hodr: LW m R SENIRE 4
b 5%
3 RATHE BN EF &M 51 1,154,615,762.46 47.52
4 | HAh#~ 8,648,651.25 0.36
5 ann 2,429,915,481.25 100.00
5.2 A EAfGR BIWRL B E I
e TiH LS R PR E L] (%)
1 5 A P A5 25 [ D ik % 4% 40 1.70
Hodr: S al e % -
o 3 4 T E L A
5 i H G
(%)
4 3R A5 5 0] ) ik % 4 401,258,824.77 19.83
2
o W= m] ) ik % -

VE: e AP 575 Bl D Rl SR A A

EEA 1 g BT 4 4

BT PHHE R LE B RS I N RN A 5y H R R

3% IE [l W A B8 SR B I 2 S 387 1 E K920 %6 I L B

AR 5 P EHE

RIEGEFLIE: ARG A EARAT A R 7 S 34T 651 57 [0 W 1) B8 <5 R A1 Ik < 58 74

1 1140%”,

5.3 EE&HRASTHIRKRMIR

5.3.1 BEAG TR RBIRERE R

AN, AREEAR B IR DL

i H

RE

A AR B2 A1 23 A IR

156




FRERERIA 90 RAG R BUIE SR T 2L 4 2017 4R350 2 R

e S N $ B AL AT A R A PR A e 1 168
075 T A BT 2L 5~ 2R A R e IR 38

5.3.2 MEWIARBEA ST HIRR YIRS Ll

e TR AR

B IPR B o 2 4 B
FHERI L] (%)

F IR D 5 o 2 5™
A (%)

1 30 KA

0.23

19.83

Forh: FIA AP IIRIL397 R 17T
ER A

2 30K (&) —60K

Horb: JRAFELIIHIE 397 R I
IR RS

3 60K (&) —90K

51.20

Forh: FIA A S IRIL39T R 7T
ER A

4 90K (&) —120K

4.88

o ol A7 SIS 397 R 1
Bl F) R A3k

5 120k (%) —397R (&)

63.36

Horb: IR 39T R
RS i

it

119.67

19.83

5.4 G ABRFEH G FEIRARTFSEL 240 RIFI A

AR T I BB 5T R AR A SR IR H BB L 240 R H T o

5.5 MEMREFF RS ROGFREAS

Fe 5 73 i

PERRA D)

]

tht

ERHELL

1200317708




AR 90 RETFFRUETF BTG 2017 450 2 TR

B(%)
1 [ K i 7 } }
2 AT - -
3 S Rfige 99,738,350.97 4.93
Hor: BUR M 4Rl 99,738,350.97 493
4 b5 - -
5 Al K - -
6 o A S 4 - -
7 ENZ2:S 1,166,912,716.57 57.68
8 HAth - -
9 &1t 1,266,651,067.54 62.61
0 Fol A7 LT 397 RIKEFBhA)
RfiH
5.6 MEBRIEERRA HFEER = FELFI KL KT 2R
R E L e
o " A . . EHPEG
F5 gAY ot 7 4 K MEREA o) S
B (%)
(7)
W 47
1 111710305 17 0l 847 2,000,000 195,644,860.47 9.67
CD305
2 111615257 16 RE 1,400,000 138,536,058.65 6.85
CD257
3 170204 17 EH 04 1,000,000 99,738,350.97 4.93
ERVAN == ==
4 111780294 17 KT 1,000,000 98,891,589.36 4.89
CD061
1 B AR AT
5 111799988 7 R 1,000,000 97,767,188.04 4.83
CD132
6 111697297 16 A& TS 500,000 49,538,493.03 2.45




AR 90 RETFFRUETF BTG 2017 450 2 TR

4T CD022
17 db 5 AR i
7 111780018 ,j_ AR 500,000 49.474,594.91 2.45
4T CDO058
17 B &
8 111780040 ;?‘37k§? 500,000 49,455,942.20 2.44
4T CD024
9 111780342 17 SRMERAT 500,000 49,439,532.32 2.44
CD115
10 111790165 17 BHRAT 500,000 49,352,376.56 244
CD002
5.7 “BTFEM"SWHERBAEHe RS R = EN WS
TiH TN
i 1A N e 2 P ) 48 B TE0.25(80)-0.5% 8] IR 2R 0 X
o 1A N S R 1) i e 0.0494%
e 9 N e S R 1) A -0.0216%
W5 AN BN 2 H A 25 75 1) 268 X6t 48 1 5 5P 2504 0.0138%

TR H A SR B B A A XHMELA 2] 0.25% 5 5L i BA

A 3 P AR I < Al 5 P PR A8 TR $10.25% o

%75 390 P LA 28 R O A BTS2 0.5% 1510 D B

A A A i < Tl 8 P R B VA 1K 300.50%

5.8 MEHIARIE L AN E HEES T H AR/ RS BRI+ 48 3™ SCRAE S B3R A

AT AR IR ARFFAT 5™ SRR SR«

5.9 BEHAWE HE

5.9.1 FE 1Y 7

AT AT R R HER AVE VA, BIAS (BN R DR AR, #4252 100 A 2 B 8 A 6 H
SRR, I H2 SRR AR AE A A TR A EL SN I P A7 B £

14701700




FARERI 90 R ALIETF R B 4 2017 458 2 TR

5.9.2 AF S MIRT+AAETFARAT EARAIEA DU I AR 15 o BRG] H AT —
FAZE AT LT

5.9.3 A K TNE =R B

75 L5 SHIGT)

1 7 HPRIIE 4

2 JSESCHIE S i 7K

3 IVELERIPSS 8,648.651.25

4 JSZHACHR R

5 FoAdy MR

6 R 2
7 HoAh
8 &1t 8,648,651.25

5.9.4 BEHAEIRE HHERFMI T BB

ISR IS TR, AR S 2 S AT B ] B R R 22

§6 TTHAE LIRS

AL
T H AR 90 R AT F A HAR A 90K i %5 B
AR FH ) A RS 279,002.00 2,000,000,000.00
AFRAE JAHE 4 5 R 4 i 1,278,015.13 21,781,194.11
AFRAE JABE 4 S8 B 47 i 118,079.00
i A A AR I 4 A 0 A 1,438,938.13 2,021,781,194.11

§7 ZEETENCHERTRERBEARE SR 5 AN
A B BN AGE Y A R B B A




AR 90 RETFFRUETF BTG 2017 450 2 TR

§8 MR BE R FMMERE L

8.1 & HN R—BFEFFESHBULGIE BT 20%H) 1E

T N 2 A T B s WA A A T oL
R
R FREGHAL | o T o
Fl B2 | hsBsE T ”%” %” WEGH | FERE | BFLT
20% RIS ] [X [A] ” ”
2017-04-01 & 2,000, 1 21,781 2,021,781, 1
1 000,00 | ,194.1 0.00 99. 929%
IR | 2017-06-30 0.00 | 94. 11
7 R RS

ARGt TAFAE LR B — B A FE A B L1948 B BB 20% A5 L, A7 LA R KUK »
(1) FFAT R B L Bl A 21 BRI 20% 1 35058 8 KAL) B 2 e A AU (E B s MR (2) #F
A7 e 7 BT L A1) 32 38 B 20% P43 B 3 R AUBE [l 3 BT eI (3) Ry St BiLL filis
) o 20% P43 B R RUE [ 3 ) AU Bl RSz s (4D 55 ik e AT B A5 02k 38 e e 20% ) 45
5% KRR [ 3 B ik < B8 7 9B R EIR T 500073 TG UG

§9 HEXHHEHZFE
9.1 HEXHHEF

1o R ERIE 2 v 7 TR BE I 90 R A7 AR SR BB ik e B AR T A S A

2+ (RPN 90 KA AN B e G

|

)

(O8]
P

(AR 90 RETZF RUETF IR BT 3 SFEE L)

N
7/

CrPARFE 90 R RUETF I BT A & F U )

5. FEERAS

6 FESE BN TR HLAE . EDL R,

7 FEEFEE NG B HEAE . EL U,

8~ T A AE TR R ) 4R ) A5 T 7

O A ENIE T & BRI H A



AR 90 RETFFRUETF BTG 2017 450 2 TR

9.2 FRRHE AR
PLESE SRR SE TN HETE AL, AT,
9.3 BERHFTR

PR NAE A TAY Jn, AR A BRI [R] A PG L3 SOk = 1 s R En

FRESEEARAF

—O—t#tA=t—H



