T8 ERkE AR EIEFREES
(QDII)
2017 4E58 3 =TI SE

20179 H 30 H

HZeBHEN: TRHNEESEERRATE
HEFTEN: PEHERRITBEHBERAF
WMEZHBAM: —O—tLETH=-1T+LH



TR A BRETOH R BUIE H 4% % £ 4 (QDIN2017 55 3 ZE IR

§1 EEHRR

FEE NN EF S LEFRIEARRS bR RICE . RSP B E R,
FEXTE YRR S HER R 2 B AR AR AN B ST

FEFEE AP EEWRHRAT IR A IR A IRIE AR & FIE, T 2017 410 H 25 HEK A
WA I bR HERIABR G H SIS EAS, REREN BN EERERICE. RS
NN PN iR S

B E K LLSEAE H B T JE U BN IS R B, (HACRIEZE & —E A .

HEG I A SO AR HARR I BBA KUK, 5 7E MR BB Y ST LA 40 B B A
e S EE SR

AR I 55 BORER Z

AIRAEWE 2017 47 H 1 HiEgE 9 A 30 Hik.

§ 2 EE&=HMR

21 BEERIFH

L fRiFR TARABRE IO

5 oA 003385

S Y (ke BLRTF iR

R&ERARH 201741 H 23 H

A JHAR B S A B A 173, 048, 562. 98 {7
TE P A28 i AUR R DR B P S s T, R EE I

% HbR X B AMIEF5 117 37 1) 4% 5 % ] v Wi 2Rk T B E B AR
B, 14 R KA .
AEEEN R Z P F A BT oRns, DASEIER 4 05 7= 1)
WH B AR, AFESE @I KT ETTRE. B
TRMBCE. SRAEL. IE5 178 A AT HER I %

P AW UEZ5 T3 1 B LR R A FE R T, 383 20 i A EL A
[FJUE 25 17 3 A [R] < ol T B e as B KUBARRAE , ARl
AR BRI DA i JE 4 B 7 7R AN [R) [ RN
Hh X (e & LA

S, FHREM 1-10 FHEE LA T IHTEE (BofA Merrill

Ap A B Lynch 1-10 Years US Broad Market Index) UNZiZ.
AEG RIS, R TR RS, K

AL 2 AR5 AIE AR ANTRHAUS 2 A T SR R S R A S, =
FHRmHAESE.

2o 1w




TARH(E 2 BRSE O 51957 BOIEZ5 % ¥ 4 (QDIN2017 458 3 RS

LN T AR5 H & B A PR A 7

REEFEAN Hp [ 2 R AT I A R A ]

22 Bl 7R < T A P FR: State Street Bank and Trust Company
BHREA P ZHR: BT

TE SR FE AW LR TAHRABRIE IO A 2K TAHRAERIE IO C 2K
NIEHIEE WAL GRS 003385 003387

i BAR N 2 02 & 1 B A 161, 436, 027. 21 4 11,612, 535. 77 4%

§ 3 EEMFRHINESHERI

3.1 EEM LR
Az NRMT
B E =0 7N WA (2007 THLH — 201749 A 30 H )
TARGERSE IOt A 28 THABRIETTH C R
L ASH 2 e e 2 -330, 737. 66 -38, 240. 17
2. A AR -3, 342, 007. 21 -245, 183. 20
3. MR- 35) 38 4 Ay BAS S i) -0. 0190 -0. 0187

4 ARE B IE

156, 342, 744. 38

11, 213, 366. 00

5. WAL & wiliiE

0. 9685

0. 9656

e (1D BRI SHEARAEAE A NN EEE 5 5 e S A, Th AR ATE LRI KT

C S Rk

(2) “AHICSEPU” FBESAHFRBN . BRlas. HblN CRE A i iRz

) FABRARSC 5 A (1 AR

(3) Fral¥RaIEs) 2017 49 H 30 H.

IR A Bl e In_EASY 2 Se i B AL S U .

3.2 &R ERH
3.2.1 AW EMELS IR EMKERE SRS LR AR R L
TR AERSEufi A 2K
n MK | SERKER | WHEIE | WA | ~
B x| mezo | mEaxe | smmeze | OO | @7
WA
H -1. 84% 0. 19% -1. 46% 0. 19% -0. 38% 0. 00%
TARAERZE LMK C K
N BEMK | SEMKE | UAEIE | Wit | B
AR 20 | w20 | muaxe | axpeze | O© | @@
;ii%*;ﬁ\ -1. 96% 0. 19% -1. 46% 0. 19% -0. 50% 0. 00%

=il




TARH(E 2 BRSE O 51957 BOIEZ5 % ¥ 4 (QDIN2017 458 3 RS

3.2.2 BESEFEMUKRES RHMER KRR K5 FRLS LB dE s

BN L
AZ L4 G E0 R T I (E I I 32 b R b 25 bE A i 2 2 ) B sk 35 EE B

208% - T T T ... .................... ...... .................... . ...... . ...... . ...... ...... ==

1.39% |

e T 1= T [ . R S
b I [ = e O S S A
2017-09-02

2017-09-20

=
2
]
2
I
=
[}
[}

2017-01-23 4

@ -
o -
+ W
o 9
R
- =
o o
oo
fier 1)

— ARk SR TP R e AR S L R R Tl




TR A BRETOH R BUIE H 4% % £ 4 (QDIN2017 55 3 ZE IR

B2 R 4 4 00 B IR R 2R [ JU0 b 40 L e ik e Ak 3 1) o S 445 B

216% -

1.44% -

2017-09-08
2017-09-20

L0 T L T . S S S
POATOB G A frmommombomm e e

i
o
I=-
2
-
—
]
(8]

2017-01-23

| — B Kl b G WUE TP O e — Bl LhE KL pE S Tl e |
V1 ARSI ART 20174 1A 23 FAER. MEREHIA, AEETEE A LR,
2. BB, AESERONN6 . BON, KIS &I OGS LSS
)56 TR 230 LA A3 BRI AL = A 4 B T 2 1 LR T 368 %721 80%, Lo,
BT 3 70 SR G 00 LS T B 2 4 V7 0 80%: B4 B HI 46— 4R LL A (LR
P MLE B M T 4 U P20 1 5%

§4 BEARSE

4.1 BE2E (RESZLE/NA) i

I o B 3 4 22 FA i3
Wo w | ARG [ EAI L s

{EHR H # EAEH B PR

b KM Gt Lol i
+oy WRSEEE LA S
g RIEGH | 201741 H | 9 AIRAF AR &S )
ez |23 H P OB, fEFE S EBRE
(R ES S, 155 ik
SHTIE LR, 2015 N

H




TARH(E 2 BRSE O 51957 BOIEZ5 % ¥ 4 (QDIN2017 458 3 RS

NS, PR E U3
HR AP, 2015 4 11 H
10 HZA, #AETHRA H#
FEA A ir B S &40
F,2016 4F 10 H 14 HES,
FAAT TAR B (5 3 48 i RIS
BIRGAIEFHR TR A SIS
ZH, 2016 4F 11 H 2 HE
A, FAAE A E B d 18
H € AT T80 55 TR 27 4% 57
ReHeR; 20179 1 H
4 HES, T TRGEH
fi-E R (7-10 4F) Mg
U R A el kB
2017 4E 1 A 23 H&E4, 4
T TR 3 5 Bk E it fii g5
BUEAH 34 (QDIT) %

{:—EQ}Z}EO

4.2 FHMNE B A SR P B B A EE AR Fi A

ARSI G AR IR G MR B o
4.3 REMNFE S EENFERILREHA

AR, AREGEHNALIE GEFFRTI %) SARFEEEMAEEERH. H5
YL FSEA A VR A, RIS S B S I BEAE P e 87, fE 4%
il KRSz (K i b, OB AR AN VER BRI, AR E S AR AR 35 19479«

4.4 NG EUH
4.4.1 NP 5 H BERPATER

NTATPIFBIRBEN, RIPEIEFEAN G, BRI LR S Al ok seE
FAEERAT N, AR GEFRFRERERE) o (EE&EHARRER 57 E NS A INE)
GEFHRFESEH AT AT ZHHIERZEN) SEEEENM AT AT, BE 7 (A1
DEBINE) « (CREZGEMINEY » X AFE B BRI A T T B B AR RUE
IR LI BEER . BF AU AT AR Z BRI REAFAE BRI . P it S5 a0
EHUE AT M . ARSI, AR ROUSE . S AL SR TR, 2 w6 A2 BRAN 2 A4 ELX TR
RS A MR 5 T RS SR B, SR T RGP AT A REATHRAE, KT A
PR Sy RMBUEEAZGIEI, HARE G M E SAREE NG BN R A G 2
KRR AIERAEINEE L S R 58 55 R AE XA 5 o

¥oe o k11w



TARH(E 2 BRSE O 51957 BOIEZ5 % ¥ 4 (QDIN2017 458 3 RS

4.4.2 I BT AHIE I A

AREGARE N AR LA FE LS EL . AREHN, AAF A REHES 5055 T
ATFTEMN A H S 18 58 5 AT 1) Bl 2 5y e R A 27 24 H BSOS &K 5% LA 1 k. R4
A PR B O A AR SRR I R A R H R RS 5, R SO A28 5 FIVR 2 ik o
4.5 R BN FE S B SR SR I U B

2017 4F 3 %, BIRATEIAGN, EEAFEIFRLL, TEOVERETIE TR, &
FE 225t 2 IrE Em AU . ek 12 A B WURIT, — 5 SE B g Sk RIF, 55—
73 THEIKA BBl T, e SR A AR .

HESG RS E TR, WY, fPt NEAERE R, SR PUIL SR IS A U R .
MARBE A DET)E, SRR IR AR S ARG, R Dt R B Ik, gk sk
FREIBIETH B AARTS, JE @RS HEA P, (EARINBONERE: HIEE A, 2ot Tk
T A B R RO BT Y R T IHR,  [E PRA ST A IR M R AR — 8 IR e 3
o SR mEs b e, AT B4 A Eok.

RIRGENRS IR LK, fi%RE MK MR Bk, KRB TIEAK R Y, SitRaE, Bk
Hh Pl 5 ) A T AE B

FEERE YA, REX T AT R AR R R G AL, e e, IR AR
TR

AN, TARSERE Tl A BATFE IR -1, 84%, TARAERE U C MATFHEIG KR
1. 96%, LGB MEIR 2 H -1, 46%.

4.6 REHAEETH NBEE ST ETE Y

ARG N B i & 2014 55 8 H 8 HAERK (AIFSEEREFFIR BT Ak SIS /R E B I ME)
VAR HUE R A

§5 REAEGWHE

5.1 I|REMAREZER-ASHER

S i H e (NRBIT ) AR B I EL B (%)

1| B st - -

Horp. Wik - -

LS - -

TEAEIRIE - -




TARH(E 2 BRSE O 51957 BOIEZ5 % ¥ 4 (QDIN2017 458 3 RS

Bt SR

2 | EEHRRE

o A 2 5 %

163, 145, 464. 46

Hrr: fid

163, 145, 464. 46

Wﬁiﬁﬁﬁ

BUIE

5 | EANBREER T

Horre SEr A A ) SEN
REE LRl

6 hmm%IA

AT AF KM H A &

fann

4, 105, 261. 60

2.43

Hph 5™

1,562, 791. 38

0. 93

op

i

168, 813, 517. 44

100. 00

VE: T Y TN R IR B o5 e S R R BB A e N S

5.2 |MEFREZNER GhX) IEFTHKBRE IAFERIER T SR
AR G AR IR AT AT IS AT FE AR

5.3 MEMREIT I REB R KA RIEREAS
A G AR IR AR A IR MAF L

5.4 R EFRIEZ A RPHE & 2T #E IR/ MR R+ 42 R RAF B RIS &

K

AT G AR IR ARFFAT IS LA FLEIE
5.5 MEMREFFEHSH I RNHEHFRRAS

THATREH B %

WO (5 2 AR NRTID | b v b (%)
Aal & Aa3 3, 318, 549. 55 1.98
Al & A3 79, 735, 650. 23 47.59
Baal % Baa3 51, 799, 475. 35 30.91
AV 28, 291, 789. 33 16. 88
Pe bR 2 R B B i
5.6 REREA UM E GREEF = IHE A K/NHEFRET L& S B R HY
| pRE | s HoR @ﬁmﬁgﬁﬁ ﬁgﬁégfﬁw
1 [XS1573944524 |[SDBC 0 03/06/20 3, 000, 000 19, 892, 979. 48 11.87

¥ 1l m




TARH(E 2 BRSE O 51957 BOIEZ5 % ¥ 4 (QDIN2017 458 3 RS

SINOPE 2 1/2

2 |USG8200QAA43 1, 500, 000 9,990, 990. 15 5.96
10/17/18
BOCOM 0

3 [XS1472473203 1, 500, 000 9,981, 632. 12 5.96
08/16/19
BCHINA 2 1/8

4 [XS1252209165 1, 500, 000 9,961, 323. 21 5.95
06/30/18
SBSG 3 3/4

5 [XS1001851994 1, 400, 000 9, 398, 978. 67 5.61
12/12/18

e UL RGN ISIN i3, HEHREAHE.
5.7 |wEHIRIL A RME GE ST #E WA RN R R ET 48 B SCRRESF R R

|

RIS ARG AR AR U7 RS A
5.8 & BRI A RME G E ST = 13E AR/ R T2 SRATAE M B R B 40
S G AARE AR AR S RAT A
5.9 | EHR LA RME SEES T =3 E LB KNP R ET T2 B S8 R 40
KIS AR WA AR TR EHA
5.10 BB A GRS ME

5.10.1

ARFESFF I T A UESR 00 RAT BRI R Sr SR A, BUER S Yt H AT —
FENZBINTFEDT AT

5.10.2

AR EE A PR T T 42 i S R L 4 4 T 900 2 1 5 o PR B
5.10.3 H AR = HI AR

e

A FR

e (AR

A7 H PRIE S

SCIE S Sk

YA

PSR

1, 225, 056. 72

YA H IR

337, 734. 66

Hopth S YGR

D

FoAt

O |0 (N[O | |w|dD|—

it

1,562, 791. 38

p=i
H
p=i




TARH(E 2 BRSE O 51957 BOIEZ5 % ¥ 4 (QDIN2017 458 3 RS

5.10.4 1R &5 HRFFH KIAL T Fe B I T 4% #5135 BA 4
AT G AR WIRARFFAT W7 -
5.10.5 1R & HR AU +48 B = A A AL Y08 52 BR A5 00 ) 1 B
ABE G AR WIRARFFA BT, B EERIEZ R
5.10.6 HHA SR E HHERHAR TR

T
§ 6 FHHREESHHED
BT oy
i H TARAERE IO A 2K TARAERSE Tt C 2%

e 5 B B 25 4 A B0 A0 196, 756, 057. 61 17, 335, 902. 60
o 33U 1) 5 4 FR W 47 0 1, 769, 097. 19 67, 592. 66
ol T HH H e 3 4 i JE [m] 4y 0 37, 089, 127. 59 5, 790, 959. 49
e JHIA ] S S 3R B B A (A AR - -
BUL7-"IEHE)D
5 A HA R I S 1) AR A5 161, 436, 027. 21 11,612, 535. 77

§7 BREEBHEANCGHBERAREREAR ST S HA

AT AR R B R A I A BT R B A L G IR

§ 8 M MR R E PRI KM E RS R

8.1 IREWIN BB RHFAESHB AL BIEGET 20%KE A

TCo
8.2 MR H BN HMBEERZE
TCo
§9 BEHHEHZR
9.1 £EMHEF

Lo AP IR 2 v P AR S BRI et it BRLUE S Bt 3k 4 (QDTT) 534 BB I M S A

%010 v HE11




TR A BRETOH R BUIE H 4% % £ 4 (QDIN2017 55 3 ZE IR

[\\)
v

(TARBR (5 A ERE TOR 5 T 54 ¥ 4 QDT D) B2 A A
(CLARERE 2R T AR 5 25 4 (QDID) F6E Wil
FEE LS TR B
v EEEIEE NS TR B
6. AR I HE B T NAESR E 1T b 3R 1 B A
9.2 T R
LG BN B SRS AT
9.3 EF IR
PR AT AL B VI TA) e B A B o AT AE SO AR J5 A8 BN [E] Y USRS S .

w
Pl

S
7/

O‘I

o101 T k11



