J R & R R A B R AR

EFRH A

< SE BT T 55 0 B -

SR

HEETEAN: | RESEEAGRAR
EEFREN: | RRITBHHERAF

B —O—/\%£_H



[EZERR]

AHE4T 2016 4F 6 A 15 HEH ENER S UE R VAT [2016]1286 5 30k T S48 13 Mt

RIS NPIEFH SV B A BB, . 0.

ARAEZEUL I PG ERE M S vEM, Hrp EEE S A & S 0, FEAR I A

G IR AR 25 A L S M T sl ORI, AN R I % T A B v KUK

P A K, BN (BRI B BB e A 25 00 B 15

Do A TN B B 90 At 5 4 1) M AN ) Rt A i b B3 TR ORI

B H KIS RS . ISEEHTL EE B R B 0 ERALE R, (HARIE
REe—wHmA, HARERKE
BEERRTIUERTY, R ESFNIES TN R R R, BEEERT
BEEHT, TR T RIS R, FEARI SR R T I AR, AdE: R
s AU LSRR ZOMTESR NS 2 A R I T U R G R, AN BIE SRR 1R R
Gtk R, TR NSRBI Bl B & 7 A R B P XU, ik A BN A i 45 7 B S
Hh R R 7R AR S A R XS, AN IR A R KU 5

RIEL TR NN TEGTR, HRAT AR AE Bt /Mg, kAT 5 O )R E
SRR RAT . AFEE T NS 2 5 N PSS, sER Zhid R bk
ERWGEL, BT MRS G5 BT B S BN T RS, T ARG ORE 6 I = 4
Peo NN FATE Gt A% Ge A i 45 FH XU SR P AR TR, AT N T AR ik 4 4 4k
(RT3 3505 IR o

BREAEATRBIORAT, HAFA S AREER (HERNH) & (EEERD.

AFEFEVHIP CEF) i A Ak H o 2018 45 1 H 26 H, 4 eI 45 et Fnid (8 L Lk
1EH 2017 45 12 A 31 H (WEHHEREH 1.

Pr
Bt

e

ot %

H



BEo ESEEA

—.
1. & JRESE AR A A
AR TTRABBRE TR P 3 5 4004-56 =
v AN TTHITEER X EWMGE R 1SRRI E R AR R 31-33 £
VREAERN: SV
v WOLEE]: 2003 48 H 5 H
6. HLIE: 020-83936666
A g — & Lk 95105828
7. KRN BUAE
v VEMEA: 1.2688 {ZIE AR
v JBREERE: TTRAESE AR A BR AR CBURRIRR T RAES "D B JGEE R A IR A
Al R AT AL SR IR R AR . BESEZ5 VA 5 5 BR 2 J R AL 4 fli 3
BRERAERAT, DA ARESERN 51.135%. 15.763%. 15.763%. 9. 458 % I
7. 881 % I .

- W N

ol

NOREN© o)

Z. FEARER

1. #HFELHG

PMRTISEA:: K, K5, MG, BT RIEFERMARATEEL., #H
FEF, R, TUENUGRER N RER M AR AR RIEEK, hEIESR 5N m
SRS, FRHERL SRR EAES, FYNEALS S mE e l®E, b
EAR DS S mEESRIRA SR, NSRS SR E, T E M T P 2
WZERSRZN, | AREem¥ailak, RS PRI AL K& RZE R 2 W Bz 7 e
AR, FENUE R READA IR A AR F K. GEMEGRAER LK. K, FE
ZHIFRETRE AT BLHEOAEIAE. DEHYHE, FIhReMTERRSBHES T
MR, PEAREHE A R A R I, P EIE S SRR A EAEEIRS

MAERES A RIS, %, JUE RESEHARAFBEH, L RERE S
HARAFRFERL, WMICEAEHARAREF, dEES 2013 5 88 & R LTl Z: 5

3



REG. BEEIENS TR ASEN, RINEFZES I HEN R ERERERA SRR G157
FAUETF B IR~ A BBRAT R SRl B 2, oo B AT AR AR B a .,

PhbESE Lot T, WL, DUESTRIESFPUTES. LSRG, MR, MRESTkER
(FB) ARAFES, IEERGARAFEFRK AR KRS 2 /SRR AT A B
JTRAESFE RTUE A P 5 2 B W5 ME BB [ RETR I A IR~ w1 3% 51 B e R AL
¥, TRECEAGIRAFM S M. BIEEM, TRIETF B A IR A w0 5858 2.

Xk HEHEH, it BASUIN, BUERJGEERSIRGAIRA RS, SR
KEZBEREARAFEF. BEEJOEERBRN AR A M SIS BB, 755
23, ERERSMA WHEE. RS

BRIt w8, wid, DUERYIETR B A R A RS, & EREE K.
B, FTERIAIRA RS RIS S0l et A IR A F HFH K A2 FEB & R,
EEEEZ, PRV DEEISK, TOREREKEER, TRE LEBKEER, TRE
Ll F K, BRI ESTE, WIITREERERR D ARAFESR, R
FEARITHH, RYIDE N E A R AT . IR A A e IR AR BT PR 2~ =12 E
REN HFK,

VAt it AR, BUERSEZNEM AR AR EESK. W SRS
M, AR PR AU R R A SR 2K BT EAGE RN E T X E
WRARZG. PEPAGHEPARF TR RALLHK, EEPARMELEARZ RSN, &
[ i 24 2 AR VAL R 2 A & T 2P IR D TR B v B AR 01, R R T A A L
P RE % e TAFH 2| S E T oW e X R R mA EERA, T AREHAE SRR
AR EAER A,

Pt MorEH, md, BUET RS R AT IR A R H SRS 2, 1]
MRS ZAE, HARRESAT ARG TR BT E NRRE AR E AR 2, Wik
Bor A n ERRE A A T IE. SEE, WHAARERIL, B8, KPLRE AR A = 1
a2 Wby AR EBIE. e, PEALH, BSaHERERSmT, ML
R A AT BR A RS, FOCREEEBPIT R AR R, FHREE M R B0 A R~ 7] S 2
B, 'R, wEZBiL.

\Jo

P

]

]



R s MALES, WL, IR TRORFEE A FAZ AR EAE, HTIERE
HEEZ A AR A FMSLE S, B HREHIREER . SHEE o REHER . HRRE FE. %
FheElFEt .

WhifgEE A MO S, Wb, R, WA SIE, BT TR E bR bR

LT RER B LA T I0, e E T 2B RACMX &I 55 5 20 HUm & 2
WHEME, LTEET R EK, RAHZG ERD BROhARA ML ES . AL
FBAR 7 SR w4 ST 3 S A TR B ML K JE (BEED BB IR A RIS # S . AT T K% L
B GR b LREEDL MBA E ORI AR, WK R R K
R RIAR AR i [ B i 2 e 3 A S AR e AR o i 2 B i B £

2. FESHHR

Frfesded: MHESFERE, Wil, K5 S0 RKUEERDLAATHRILERHS, T HREKRE
AT IMAMT R SATAT K . AT R EHAK, TTREGEHARAR NS AR GZE, 11
SR EMELEE, THHEREAEE., FERESHASHE, BHall, sk,

ENE 2+ W, Wt S, SR MEE S et a R A7 T

TG BIREH. G MREF PR AR P AETAE, TMEERAFATEEE, M
MRS R JEA T A ZEEAE. BEH, MBI ERARA R AR TE, EHEMW
T

RBMES A W, Wil BUETRESEIHARAREEHARAZH, TS RES
ST ER. ST RIUES B ORI S, S5,

SRAOFESeA: W, Fdh, BUESTRIESEEAARAR R GG . BAETTMFTR
FHE B A BR A R TARIW, ) AUESF A A R A 7 TR, | R B BA R A /& B H AR
T AR

Mkt WFE, Wid, BUE) RESEHAGRA R EHEEMEAEH, P RIS
FHARA R TR OGS, FHmSHaSIEhI, /e &

3. MEI AR E FN

MAEWES A MR, A, MR RERE - EEARARERK, WoRAEEAR
AEERK, PEES 005 E KR T E R, B SRR SRR,
HYNEF S 5 s W s LR R R RR R . B SRR A R A w5 5HRAT
S, HGHAEHARARSEHE



KoPoeg: BlEEE, fld, 2. Y EREREEBTIZHAE, R R
AR SRR S e RN G2, 5T EHARA KA AN, T

RIEGEHARA A LS HBE, ERIETR B8 B 01 5 /N Jm QAR R AT B A% 2 G = e
S

ST A BIRGH, Wit R kKESEHARAFAKELSKR, | RERELE
REMIEGFHR RS G2M, TrEn AR ERS IR G G2, TR G K
HRELERG LR RESEeLH ., REEN PR G ERG MG R AR e
B, ITREREFEEARARES, WoRATEARARESE. 9 RKIEFREEE
M, FEIEFEEEEZERSRITHERE RS KITHERER, |RESEEARA RIS
B, BB, URREFRSHIEGFRRESEREAME., [OREEITIGUETR )
GG, JREE VRS ER SRR R e e M R R IR AR S IR TR
& JRBEREKERGMIEF R GG a .

B BRI, W, WA REILI MR AR. TTRIERERGAERA .
L= R R AR,

IEmfeA: BIBEH, ML, FEMTRAEHARAFESR. LR TIEREE
B St NG, TR EEAIRA M A S e, SRt TRESE S, 7
S R TR A,

BAETLYe A BIGAH, Bil, @B TEIM. e RIERIOL oK AR R ZE 5
KRG BAEKRIR, JTRIEF R AR A F TAE, T RS HA R AR Lilgn A w5
2. SFEEHMAAM, RaMHy.

SRES ot BIBAE, fld:, SR KEBREEEAIRA A RIES. BT ERL
BERIEEBEFC 01, HENEE SR IIFG. HEREPHR, el ME e K A, e

il

W e
%ﬂ'
E’ll

Iﬁ

SKF LA BISER, Wi, AT RESEHEARARE SRS RE AR, R
FINEFRRHEGHERGEH ., |TRREFIER R R ESEERM, | RESFFIEFHK
WHGIGEI, R 7S Rk RIERE RS RIE SRR TS RS G E RS IR sF
Bt eR L, TREROUTF RIS R R SR G2 M TR L AR RIS R A
A JRERGFRNEF R e A e e . BAEMNE R AR P EIRANESR. P
NRBEFEH AR TIREGE R &8 A R AR AR GEHA RN 7 TIE, EKEE

}

6



EIA WA A E RGBS AT, TREBAEER G IIE SRS RSRI, [TRY

[ 5 RV G B VR A B S R B I e S 4 3

4, FEeam

RFELL, SRFmL, FA P EIERR RS AR . A R4 A R
[F] B W AR AR T IR . R AT, BRI A, R RE IR AT LS
(H 201346 H 5 HAE 201547 A 23 H). J7RBIE S RIGHCE R G ANESHF %3
HO(H 2016 4E 12 A 13 HZE 2018 4E 1 [ 10 F). [ K 20 IR IR & RHIE S
(H 201545 H 14 HE 20184 1 A 11 HDBUE) KAESE HA R A 7 G745 5 E|
IREBERGEANEH RS SLTE (F 2011 4F 8 A 5 HEERFD. &R RIS i 24IE
FHRFESESZI (H 2012 453 A 13 HEARED . R ER]— 4258 BATF US55 BUIE 75 $ 5
GHRELH (F 2013 4 8 H 21 HAEMEWD . R BKAE RIS B & BIE R IR R e e 4R
HOC(H 2015 4 2 A 17 HEEPD. JTTRRER G ER GHIEFREESEELH (H 2015
4 715 BRI, TR 2R EHRIES IR R S (8 2015 £ 5 H 14 HEEPD. 7k
SRR R G R S 20 (F 2015 46 5 H 27 HEMETD. K 2[R RS B
RATNESF RS SEH (H 2016 45 7 A 26 HAEMTHD. | R A Bk R 15 AC & 18 & B4HIE
FHRFESESAI(H 2016 4 8 H 19 HEATHD . REFMAIIEHFR T RS ESLI(H
2016 4 11 3 9 HEAEHRD . TR — 5 P27 BUE TR R Bt AL SR G 2 B (5 2016 4F
11 A 28 HiEMERD. [ RICTF—F e T iz bR vt ik it e (5 2017 £ 1 H 6
HEAEHRD . )R 2 Bk AL i B S 3 S e 4 2 28 (7 2017 4F 2 A 8 HAEAEHD
RIDE —E IR R R & 448 (F 2017 45 2 A 13 HERERD. TRIL%
18 AN A eI RS R R & &4 ([ 2017 4 3 A 31 HEAERD. JRICHE—4F
SEMIT I R RAE R A 3 e & 278 (1 2017 46 6 H 27 HAERAERD. | R B e iR & BUE
HEHIEIELE (2017 48 A 4 HETTD.

5. HEEB LRI IRHE ., BEEHAPGIAFRE S HELGEIL P4 BE
i3 A ISR E o s vla S L T W e S b L7 9 i1 vl = 3 A A 7 S C e oK (U R b
. HEEEHANBEEWSRKRERHALREMKF 25, G Hafmi k4. MER

MAMIRFF IRt iR B E R 2 PR AR 52 2 R0 ] e S 2 i AL 2 R R S AR

LR, R L LR RS .

“:
N B >
NogE &

@%

>“<1$
E?r
%H>

:l



6. L& NG Z AISIAFAER B R R



By EEIEEA

—.  EESHEANELBNR

AR TTRBAT IR A IR A 7]

p: TN X R AR 713 5

Ittt TS X R XK % 713 5

BEREAN: BUIE

AR A]: 1988 4E 7 H 8 H

AU B AR A A

HEMTEA: 154 L NIRRT

fPERIE: FRERAE

R REMCCT: PEIERS. PEERES CETEMET RARIRATIER R 3
BEEFCE R, UMY [2009]363 5

PR N: J/INEE

FAHLE: (010) 65169562

I IRARAT I A PR A R AL T 1988 4, 2 [ 45 e A e [N RARAT Stk v pl o Fr) i i 41k
PR RIT . —, BER T ARETMT, EMRA 164 1200, Ak, TOREUTHN
RIRRY, SR, LLE AW KRR R IIRE, WAE T A E 2501 ORI £ bl o5 1 4
— MR

S EATI B ERZ RSN ERE RIRE 2016(232] 530, |7 REUT FE R AR
N RSB R AR ©F 2016 4F 8 H 29 H5ERS CITIGROUP INC. (felE4EH]) K& 1BM
CREDIT LLC C(IBM f55%) Wit 5. BHul, HEANGRAT KRITL 67.29 1K, FF
JiEELA5) 43. 686%, AT RERAT BRI AR

A 2016 45 12 A 31 H, J7RARIT AT 20475. 92 /476 545 19416. 18 470 LI
EMPISON 553. 18 270 TRAHTAIIE 364. 43 1270, HIEE (HRATH) A& 2016 F2BREEATHE
%, TTREBUTYE BB AT 86 i,

. FEARBER
I RARAT A PR A 7] AT WR P20 58, e MR S HIERAE AT, Wk %%



BATAL . WEEEE AL GO AN i E A AL, AT AN R R AR DL b s A
Mok BEts, T2 E N R RS B .

AT ST RIS, RUF A, MR, WIS TR+ /)\F, 84K+ 5.
WARAE R A R MV ARAT B L BT E LSS M E D Bl . EERBITE LRI ALK 4
BRI E AR (ERFTAR) S5 . B ERESR A P 2 AT G UE T B0 5t At T
RN, 2015 4E 1 H, i EIERSERRS, (£ KRAT 5 ItE W B e, JE
R TLAR

=, ESRREVFLERR

ITREAT AR A R AF T 2009 45 5 H 4 HIRSG ENE M 2 BRI S IMIE SR 43 B
GAEENS, HEESFRE WSS IRV [2009]1363 5. #E 2016 4 12 K, £F
TR 20, 429. 55 146, fAL T —HARFE . TLIFEE S FIR, PRIIE T8 i %% K TR
AT Se AL . EESL T SERR I S, IR R UE SR T A L B N F] R R
BRI IR AR P R E R R R SR AR RS S B,
BATHIA 5. QDIT 48, RHREIEE . TUBESHE . PARSRES, s

SRt A e 55

-

10



=My HXREHE

— EEHFR BN

1. HANL
ARNEELLET M A6 BRI A E] AR AT A5 RGN AT

SHFFF S NGS5
(1D T AT
Hudik: TUINTITERR X EPNRGE AR 1SR E BRI R 1T B
FA 0T 020-89899073
3. 020-89899069  020-89899070
(2) JbH 5y A
bk JEIE T PGIR X B BT TIPS IRERIA A D B 11 2
Hiifi: 010-68083368
f£H.: 010-68083078
(3) ki ATE
bk HE CRED B 55 X R B AR 166 5 905-10 =
Hiif: 021-68885310
fH.: 02168885200
(4) M EZ5
PR E T LLEE AR A W B 5 RGIPEARTES I WSS, BARAE 5 4G
AR N A A .
ANE W A5 &G MHE: www. gf funds. com. cn
ANF WAL www. gffunds. com. cn
ZRHLIE: 95105828 (Hutkik ) B 020-83936999
HIRAEF: 020-34281105
(5) FLHE N A I AR 7] % 7 55 FLUE HEAT A 4 R 5 A O o B A A AR VR 45
2+ HARE BN
ARG A R], R R B B U B LA D L AT A
GBI G G EIER, IR E BRIV AR EARES, R

11



= EMEEA

LR TTRERSE A RA

R TR BRI TR ST X 5 P % 354004-56%
Atk TN TTHERR X E M RKIE R 15 ORA) [E BRI r 31 — 3344
EEAFN: AV

BRARN: ZR%E

Hif: 020-89188970

fEH: 020-89899175

=\ BIMES ML MR

SRR TR RIS RIS

AR TN T ORI X BRVLHT RV L AR BR 65 ) N A R AR e a0 (JTIMZARES) 29)2, 10=
N Ehete

Hif: 020—37181333

fEH: 020—37181388

S X

BRARN: XIE . Mibeal

9. &iHImESMEIMNER<THIT
YR AR EIK TS T CRERE A A0
TroHidik: BT AE 2 AR B 222 5 A HER 0 304K
EANRE: F A

BEARN: B8

Hif: 021—61418888

fEH: 021—63350003

ZJprENTIm: BT, YL

12



BIEY HEERBK
J R 2 B [l 4 R E B R A BUIE SR R A
BRES HEERE
REMIEFHRREE
AR EESHEE B

A P R RV B A R, ISR 587 2600 AL
ST, PRSI S I KR .

BLHr EEHRETEHE

AREEG R E O B RIFRsh e e TH, GfEARKERAT BB (B
AR, BIME AR R FoAt 2 b B R e e Atk ETTRIAER D  BGIE. BRI SRS B a2k Sk T A,
e CHEEGT RATSEYE . WOTBUGGL eibfi. dlfi. AT P, TR HREITF .
T BEAZ Gy AT I H TR R A AL S R SR L IR B R | R A R B R A
T SCRRIES S BigElRlE . ARATER. Bl B AU Bt URERNE I b [EHIE I & o vF
BB HA R TR (EAUE G EIE 2 RE D

IEBHE I B E NG LU Fe PRk Gt A b b, RSB AT E AP e, W
LICRE HAN A5 BT

RILGINR GRS, e GTHGIEHy: IR IET ™ 5 3 4 5™ 1 A
HL 95%, FEANAE S H HAAE R E AU SRR 5T & AR ML S IRIER )G, BlEe
B HAE—F LU FIBUR G AT 38 557 1 E R 5%, BUIE K HoAth < i TR A% 51 LE ik
NGRS L B B LA A L E AT

UME A B B WL LS Fo PRk g B0 AR i MBSO BB LU ZOR AR TR, S E
BNEBATE ST E, TRV AR

o

13



B\ HS BB R

(—) REHMHE

REEGAERT M A TR BOREIA B 4 55 2 MR R KA L, AW R WA Rz
AT HT AL A5 3 S %, o0 b A RIBUCR R #5-2R P T 50, PPAEIRCGE . i A i
9 THERFEE =M AP R B, AR R TP 1 U SR R AT RIS,
JE GG B RO B L, IR IE R AT

() 4R o sems

INIPIES TP/

AT GDP. CPT. E PR & E REAEFF T TR bn AT IR A 5L, i ZE W& 5
BATIOATRENS 5, JFAE BLIERE T B W Ok . B BUGHAE P 10 2 LA B B B, X
1737 ) 26 7K SRS 2 26 i 28 A SR F0 28 A 34 (ks ROV R, 485 5 55 5 11T 3 W8 G Rk R 45 1) %
ARAL R, B I AR R A A

(1) A & A

5t S AP URR A3 T SRS (10 S B o A R R B 17 A TUI o 38 S Sk ) R FO ok 2 T 00 x5l 4
PG AW IEREE, T LA E i et .

TG AR AR TS R L T, BhAS A G BAR A . TETURFIR T
EFEER, &R A AN, DU S5 i T R KUK s 7E TR AL TR B IE
EAfREmAE AW, U ZE gy ki .

(2) o %2 ith 4 e B g

AL 2t 28 Y 22 T BB SRS A ot WAL 2 8 b 2R TR AR B ) T, A ST s R A A SRR A5 4
TLIZ P 2 26 M 2R IC B S, U0 TS 2 2. M 2R AR B 1 U7 T, SRS R B E AR TR G i 4
r FAR A JE R 1, 254 b 2 256 il 28 A8 Ah IR T00 KR4 WS 2 36 it 2R AR AR 30 0 1 S o AT s
PR AT IE 1 SR A LS PR S5, JEBh A TR

(3) Taaesing

5 e S e — P 5 TS 36 2R 0 W) (5 5 A A T I R B T B B A T RN . %
SRS S Fi 2 2 26 2 LU B BE O I, B SRR A 22 5 R, ) LA NIRRT A 2 26 1 2%
BEUS AL 05, BRI KPR B R, BEERPA BRI K, i 7 A2 1 Bk
SRR, MR 5 I R 2K PR S B I BT N B, TR SR IR R AR M SRR AT

14



AR A o

2 KRB A

RBACE F RO IR S, SR M@ A& U B~ AL G I E B, A e
AL ST AP LI AR S & 807 %, O B 7 AR R i M g iy, ARAT I T
WA G Ftidgy, RATAE ERGL BUF GRS 5 K5 2 M BT R R ACE, HEimah e R
A AL AR e FFAE K B 2

AT R AE AR A ZE /KT B N 2 (B BB 607, 7215 A Z2 7K T BRI 8 22 A Tie
BEGT RATEEE R R AR

3. {5 ML Bt s

{5 G737 BEAAER) 45 PR 22 7P RS FE B8 AT 48 B S5 RPIRGL R AL A8 20 (5 FH A
FFIRIZECP A R, Uk, i, AR NATT A ERECR. TR
AT 7 R BERARDL S 2 AN T3 1 25 s A 2 B A& Sy 5 —Trim, ARG Hs A
WG VPN T ANERAE PRGOS, BIR A AN S48 T SOV 5, BF T iz
RAT EARAME I FEAT T, DL E Ak ARG AE AR o AT (5 F e Bt sfems 3= 224
15 I 22 i 4 B AT F oA e AN 5 T

(1) 5 FR 22 Hh 2 e &

2035 A S AR A RHE R 22 M R AR RS2 AR K, AR BF EATRIN B, A AR DL 4R
%, SEBERSGE, WEMMETRICE, W50 N NI B, Ak & APR s
g, (EMFZETTRESBEZ Y K. B S BHR 25 IR 22 18 AR K B REM , 5l i BOR TR 5E
AV R AT IR TR B AR 2 A, PR RORAT EARRORURE, BRI K fitss, SHAMES
FIRES R AT MU B FAT AT 2 S AT ML A R A B 22 B IR DL G, BRI BE T3 o,
M AT BEAEAF A5 A Z AR, AT s SR M AT AT RE AL A5 R Z M R K. s
MR 56U i p 2 A S B i Al R sh TR R AU E S L 2 AR RO L F
SIS A Z 2GRS, than, ERBURAT IR . MR 00BN A LS Es, W1
MGTFIRAT AT RE 28, X2 ENE Gz R OG &, HEITxHE A2 #h 4 i) 22 1k
(R TgE A

15 PR 22 1 25 0 7 34 BE 8 B WA NL B d AR R A5 PRI 22 BRI, BRATDRe 2 15 HIAY
72 M8 AL BEAT AN 5 R BC BERAT . 50, AR BEANARIE H O 08
WHFA G . KBRS ERGTRTS MR, ERGERTngit. &

15



P57 bR 1 LK AR 5% T 37 55 PR 3R A x5 R 22 f R sl s R, ARk 2R
S ANERBUB T AS I VER AU RORIE TE R, OIS R 22 ih 234K R AT e %5 im
TR B, A G0 E (5 157 B I T B ) B AT I e st bl o
(2) 5tk

AT R A B AR 8 BN B ROAT ML K A R T A T SURE T, R4 B S5 AR
BB MW T IR TE R, XAt ARV BEATIR NI EE AT 0 A, RS & iR Ik
Arakac, DA E (5 FH Bt B SR P USRI X FAE AR Z KT, 323 R 858 45 R XA
XFBUR A5 IR ZE AR BRI it A o

R LA IS LA 73 M A2 A5 e 08 O BE e A BRI 0 A AR K dn i {E
ABRTE RETFHSAT BB 607 BAT AFTAMT IR FERT St RAT NS5 R AR
WAL SR BT KA KP4

FEN RS VEREE RIEAL b, Z2a 0 th DRI R 2 h & 2R FHFE
P FBERIRZEAKT BURKF SRR, IR AT A VAL, A 1Al & 2 B AR
ERMR. 2 R B RERBE N 6F.

4. AR B S

A A A 2 SRAUE TR 5 [ R W SRUE TR R, 3k G — D5 T RE o A £ 2 R A 5 FH 22
AT HEATIRAFZ YR L2 e A BUR RS, Biya (s s, 53—, et —2 i
O ) R AR G BE 77 DURA 2 AT o7 o YT BBk T) o AR Gt A 4545 000 (0 R AR TR W 7
MATMFEARTH . AR ATIAL . SE4 I3 WSS Aa et mAIRE . YR PR A5 H S5 7 T AT
B, KRS ARl (5 RS L XR /N AT e kAT He e

5+ NV L SR BB SR

AT XS N AL S B R SR e LA W PR Bl R 55 5 T R Akt AT 4207
PLHIBF AR, AT RAT BBV A7k, ZE BN DL R B S T i S5 AT 4
3 A, JEFEEATRH A AN EEAT BB, B A HI A & A RO E B AL
AU o

6. B SCRFUE IR 5 SEm

B SCRFIE SR B B I BTHCRFESR (ABS) E P BT SRFESF (MBS) 25
UESR bRl e AL R B R AR AT SCIF B IR A i B SRRTEE R K
oz M UL 2 AT T 3 1 S 5 M0 53 7 SCRAE R B M R 3 AT 0 b, RSB R S5 R I8 T7

16



FAEHCEA R IR, VAL BT SCRFUES R A BB A8 A8 AR L A 35 B8 5K

(=) IEEHBTHMS

FEPRE PR AR REF B BIPE R AT SR T, ARSKIEE S 5IKE . PUEFM a5
PRI TR, AN i a .

ARSI EELEAE “H R B B BTHEZR,  SRATE M T RE B M AR B K5 VR
W BATFFEEE LA AIGIE . MSESER B AR BE TR, DI RS .

(1) EVE

MAFFBE A 3T 5% LA S 2 ] v B 45 M 55 D5 T b T 8 w3472 — 2D A ik

OFFEERAANER 747 o I BT A F A7 HoR T S@EIRILEET7 TH RN AL,
P A R BE T BT 2w

QTEW A I, FHEZRMORKAREN AN RE. BORPFRI 58 E L & BT
NE) R B EUE RE /TS SE A0 H . I3tz B G A 85 K 1 g

@ NGB MR R HE A RS BUFTRE /T BAIBE 1)) BANE K P HE B0 E
TR o A FE R BT A B R B Z VA A g LA F R B A 2R A T T O m) R BE
GERTEAT VY

(2) EREDHT

FESETEIHT AR B, ARSI G 32 BHE Y 55 4R M 55 A AE 0 5 b AT A B e &
I o W 55 00 M T T 5 AN H R 3B Mh S5 NG R F 8 M 5 R 6 L 34 B RIS (ROE)D
Pl g B, 1FNVHIr B A F RS ME RO 5548 br . BT, ANk
KR M (P/ED /G ARAMEAE T i) 1 2 bR B B B AR SR ME. — =, (P/E) /G
{ERRAE, Bt AR A B AT e TR

(VD <R AT A bl A5 B8 S

1o ede DT et sfems

AT P BB A BB AR RS B IR, LB OREDN B B, Sk FRaTES 2C5
R0 G40, FRRIERHIETR T AU e 7 is AT S aIpEA], - BLROH AR I B2 & 20 O fil
EEN, SBREEIIT T ATILA, K2 ko Sk B REERAE, hILRBREA S
AR A . AN AT BRI BT, R 78 207 RE IR S B R sl 1 B RS A e 4 A
Xt AR G KRS DL AR AR 00 T A s e U, PASGE SR B8 4 & i XU U e R 1

2~ BUUER B SRS

17



BOIE A 3 A B VE B0 T H, BT E NOS R TN simdt e KU i, AR T2k e 5
WOE . AEREATBGIER BT, FE G B R E S M AGIER IR FE A (AT 7T, R4 S BUIEE
IR RIS B E AT, IRAEBGIE A RALFE . A IRSBUENE. RIGTESERE, @R E
Bevts BT S FAEB R RIS AT ROER B . G E AR 7870 % [EPUIE BT
PRI VE S AN TE A B PERR AR, BB ACE . AR IR e, AT IR, B3R
BoRa e 1 = et

SNNESE g e il

E G SR NIRRT A I —F, AT EEGRAE A WA KT &
BRI QR EE I E , 4 EaX ZMATEHMBSGE S A X fiF mig it
ETENE R MBI IAR, SEOUATTAIL G ZE. EE R RshE. K
o B ORE A R S SR R AT BB A, AR ROR IR BE PRIEHE @ B 77 2 Rl B, 7oK
SCLEE G B AR IIRGE B . [ BT SUAR SC A BOBAR VA A A B IR 2> €

BB EESHVSEBE#E

ARFE b BB AE: )R 300 F5HUI R 2 X 50% + AL 2 Ao at A X 50%.

K FIZ LR 32 B T I R 5 78

L AR SR B SR AR, APEfe s "R I Il R AR EUIR R R A — 2/
PLHAATT IR 75

2« EFUERSFEEF, IR 300 FREUN T IAACRIE LR, & EAF AR SRR B
PRI AE; M0 e A e AORE U B (1 R GTF TR B 23, 8 SN A & R BB
T EL L E

R SR A A 1) S 5 LB TS 1K L R O R B PR, AR T DA AR P R 2
e a2 TNV G LU R R I K A 1

IR IEE AR IR AR AR, BB AT ERU . BERE DY T 3705 3 432 52 (1 Ll S5t LU AL B HE HE
i, BCE T b G A T A G R SO R R RN, AL DR 5L G
NP — 20, $hrb B 2 2 585 A2 b S U R E I S 22 5

18



EHE ESH X RAE

AEEGRIES RIS, KA XK & T 5t ik 6o Rk &, KT
& JE T P e XU R AE R s <

BH—a ZEHBRAGRE

HeEHNNHEF LEFRIEARS rBRAFAERBOCE, R IR B E K
I, JFXE RIS HERA RN e BV AR IR AN SOE T BT AT

BEFRENTRART R AR A ARIEAL G EFME, T 201842 A 23 HEZ TA
W& P S EhR . HERIAMBEHASIMEFNE, REEZNEAMEAERERILE. R’
PEPRIE B BRI -

AT AR BRI 2017 4F 12 H 31 H, Ak pr sl 55 Bl R & w it

1. WEFREEFT-HSHR

JF5 i H & (GO i Bk 4 S BT PRI A (%)
1| B 127, 445, 593. 30 28. 56
Horpr: 2 127, 445, 593. 30 28. 56
2 | BEER R 251, 940, 841. 80 56. 45
Hrr: fiizp 231, 940, 841. 80 51.97
B SCRFUESR 20, 000, 000. 00 4. 48
3| & EEE - -
4 | R ATAR AT - -
5 | EANREERET 62, 000, 613. 00 13.89
Horpe X [a g
1) SN IR 5 4 i % - _
=
BAT A7 3N 25 5 2%
6 1,291, 415. 56 0. 29
EEnay

19



Hoph 537

3, 624, 345. 10

0. 81

&t 44

6, 302, 808. 76

100. 00

2+ WMEMIREATI I RPBERRAE

(1)

MEAREEAT L REB AR ER T A S

iz

~ACHE o)

g B
ELEEB] (%)

A

PO SN N1 14

Rl

il &l

76, 747,744. 16

17.72

H77. 7. R RoKEF=FIfE R
\

16, 143. 20

0. 00

L

bR

AZIEIBH S AT EOL

17,957. 94

ER RISV

F AL BARAE BB MRS

S|4

49, 266, 532. 00

Sl

1,397, 216. 00

A GE AR 25 e 55k

AW FUAMBAR AR ST

KA PAEEAN 2 FE B0

JE B ARSS  ASFAI A R 55k

UE

PA 2 TAE

S R AR RO

ey

20




&t 127, 445, 593. 30 29. 43
(2) WEBRZTVSRNERERBRERELAS
AR 4 A A R R A7 A A o PR P 15 % 0 e S
3. MEMRIZA RMME S ST = JE B/ D HEFF R AT 42 IR 3 3 B 4
b B B
Frg | BEEAY JIE SR AR o (k) AN R ER]
(%)
1 601398 TRHRAT 4,481,100 | 27,782, 820. 00 6. 41
2 600519 H"MFE 20,343 | 14, 189, 039. 07 3. 28
3 000858 oMW 156, 500 | 12,501, 220. 00 2. 89
4 300296 ZIRIZe:S 628,452 | 12,248, 529. 48 2. 83
5 000651 AL 252,700 | 11,042, 990. 00 2.55
6 601288 ANV ERAT 2,529,000 | 9,686, 070.00 2.24
7 002168 RYIEFE 551,300 | 7,585, 888.00 1.75
8 000333 KA 110, 100 | 6, 102, 843. 00 1. 41
9 000001 P2 fR AT 400,600 | 5, 327, 980. 00 1.23
10 600036 FHERAT 155,900 | 4,524, 218. 00 1. 04
4, MEWREZEHEFBHIROBRFRELE
- o e < B B B
Frg {555 i ~RE (o
Bl (%)
1| ExbGiF - -
2 | JUTER - -
3| SRR 21, 962, 600. 00 5.07
Horp: BURME SR 21, 962, 600. 00 5.07
4 | ANz 51, 066, 000. 00 11.79

21




5 | kA A B 29, 970, 000. 00 6. 92
6 | HIHEE 128, 806, 000. 00 29. 74
7| ATER AR 136, 241. 80 0. 03
8 | FEDLAFEH - -
9 | Hith - -
10 | &t 231, 940, 841. 80 53. 55

5. MEWIRIZA RYME 5 ZEE T = HHE HU R/ HEFF 8T T4 B B 9 4

ISR
Fe | iy g5 4 KR B (5K) N U E FEIHE L
(%)
15’5 /77K e
1 101558040 400, 000 | 39, 544, 000. 00 9.13
MTNOO1
2 136802 16 8% G1 400, 000 | 37,944, 000. 00 8. 76
IRRi &
3 101366004 300, 000 | 30, 321, 000. 00 7.00
MTNOO1
17 &5k
4 011761066 300, 000 | 29, 970, 000. 00 6. 92
SCP003
17 3 REVR
5 101755019 300, 000 | 29, 829, 000. 00 6. 89
MTNOO3

6 MEHIRIE A SRPHE G HE SR HE LLBIRNRFRIRT 42 B SCRAES R B A

4
. . ) AR
RE | WA | WERARR | B () o L
Ju
(%)

20, 000, 000.

1 146674 BT 45A1 200, 000 4. 62
00

7. MEPREA RIME SHE ST HE LI NEFRET LA R e B IRE VA

22




AREAMEHRRFFA SR

8+ MEIRIZA YA GBS 7= 3+E LR/ HEF BT A BGE 3% B 40
AT AR T IR AR FFARGLE.

9. MEIRAEEB R KB BER 5 16 0t it B

(1) ARHG ARG IR AR IG5
(2) AREEGAR TN RIAT BRI 5 .

10, R EFHRAE BT I E 6 532 7 H 0 v A

(1) A GAR G WIAR RS E UL .
(2) AREEEARMRE AN RIATE U5 .

11. HRAGWMEIE

(D) REXIFHIBEL, RELITFHHELE, ARG+ RUETE R AT E
PRI I B B S R AL S A, BRI AT — S N 2 B A JFE 3T
AT IS o
(2) A A AR S BB AT A% BB AR A < R I A R A
(3)  HABBHIAR

P

S

Jr
Jn

ES e o)

F AR S 28, 979. 02

PSR 257 B 3K 264, 802. 40

2 IBEA -

SRR, 3, 330, 563. 68

JSZUAT HE AR -

Hoth BSCER

FFIEDR

HoAth

O [0 | | |01 | W | DN |+

#rit

3, 624, 345. 10

23




(4) R EHRFFH KL THBSRK W R 8535 40

AT AR T IR AR FFAT A0 T I ) m] e e 152 5%
(5) AWK+ B FERIEZRELH WA

T2 PR ER > N
HAEETT | IERZIR
Frg | RERND | RELR | BARE .
B FEECE (%) | TEOLUE
(78)
HRHIN
1 002168 | IRYIFEFE | 7,585, 888.00 1.75 s

24



BTo#a EeHLESR

AR G BRI RIS« WSS . R ST SR A BT IS Yk 5 7, (B AN RILE
B mA, WARIERMRI . R S AR LA EIL
BBt AT MR, B8 B AR 43 B8 D Sl DA A0 B B AR B O S W . Sk SiidE ik

20174 12 A 31 H.
1. EEHBUHER KR LIS RISt B R v am 2 [ H

IR R BRI A A
. ‘ | k&b
S— EIK | LS %y,éq&ﬁ
B B N hrdEzE | BEMEGE | OEE) @—®
O ® %6 RhrEE
@
2016.7.2
6-2016. 1 ~1. 00% 0. 15% 1. 00% 0. 40% -2. 00% -0. 25%
2.31
2017.1.1
-2017. 12 9. 19% 0. 24% 10. 72% 0. 32% ~1.53% -0. 08%
.31
HIEEE
[F] A= R4k 8. 10% 0.21% 11.98% 0. 35% -3. 88Y% —0. 14%
E4
] R 2 E B HRIE A C:
i | kSR
S HEmK | Sk -
B B N FhndEzE | BEMEWGE | OEE) @—®
O ® %6 ES NG
@
2016. 7. 2
6-2016. 1 1. 40% 0. 26% 1. 00% 0. 40% 0. 40% -0. 14%
2.31

25




2017.1. 1

-2017. 12 9. 27% 0. 24% 10. 72% 0. 32% —1. 45% —0. 08%
.31

[F] A= R4k 10. 80% 0. 25% 11.98% 0. 35% ~1.18% —0. 10%

"]

B EE A FAENURE S RHHEHE KRR K5 RS B A 28 #2225 1

J R i 1] 4 R E R A TR SR AR TR A

ST AHEIG R 5 Gt b v i s 2 1 g S SAoxt L

(2016 7 A 26 H% 2017 4 12 H 31 H)

(D )R 254k R A A

14.81%

13,17%

11.52%

9.88%

8.23%

5.58%

4.94%

3.29%

1.65%

0.00%

-1.65%

2016-07-26 2016-10-22 2017-01-17 2017-04-14 2017-07-10 2017-10-05 2017-12-31
|- EEmERE s —LEgiE]

(@) )k Z Rk R & C:

26



15,69%

14,12%

12.55%

10,93%

9.41%

7.85%

0.28%

4.71%

3. 14%

1.57%

0.00%

2015-07-26 2016-10-22 2017-01-17 2017-04-14 2017-07-10 2017-10-05 2017-12-321

| = B RHERE AT —LEEE|
e AEGECWIAEEERERS 6 M, EEIEE RN &I B E LB & A<k
B A RIE .

27



HH=8o E&H#HH

—. EE& AR
1. RIS 2
v ST AR 9
v M C BEEG B 4 I P TR I R 25 2
(BEEF) ARG HHESH NS B EE 2
Y ARG 5IEAR TN HEIH AR 2%
HE M PFA NRS TR,
7. FEGHRESRAL S A
8 B4 MEATIC RIZR
9. UEFFIK I S A AERAT IR - 4l 9%
10, JZME R A M EM (FEEAEF) L58, o LAESEE =513 H A 27 H .
RFEGLARTE RN PR AT, $2SERRS AT LS SE B

» ol e~ w \]
J Y Y
A

= ESTATRTE. HRBENSIS TR

BB ENE B
ARG I B AR AT — H ARG B B 0. T0%F 2 i 48 . B MTHE W
H=EX0. 70%+ 4R EL
H sk R T R 2 < B 2
E NHT— H 3 587
ReEHREHIE, BHORUHEGAAR, LA, mEEEHEANRESTEAK
SEHRHIES, BReE NEZETIRAET 5 A LAEH N MRS i — R SR
ReEHN FEEETERE 2B, SO HIREE .

2

ARG (TR ARl — H I P IE I 0. 15% 4R B R AT BRI B ik T
H=EX0. 15%+ 244F K%

H % H RO IR S8 7

E Nn—H A& =3l

28



it
i
3

4 Hits, BHRITERAAR, %A, BEEEHAREGTE AL
SICE RRRIE S, BERENEZE TIRAHET 5 A LAEH Y AFE G 7™ — i S A
SIEEN. HBFEEERE . ARHSE, STH BT

Bk L FEE TR BRI RS 4—10 TR 7, MR SER A AR R E , 1P H
KPR SIS, SIS NNEES M i AT .

3. BRI

RIS A RESMHAWEE SRS, CIIEMFIR SRS RN —H ¢ 884
BB A ) 0. 40%F 2R 4. tHE ISR

H=E X 0. 40%~+ 44 K ¥}

H A C KBS e H RITH 185 5 IR 55 7%

E N CRIEEGMAHT— H A& % il

BGE MRS T HIHE, %A A RESE A SIS NREE SR E RS
RIFHE4, S@ESHE NEZE TIRAET 5 A TA/EH NS M= — kR, BHEm S
AU, MBI HUA I B G 4 AH G & R E A 45 L A MU 45 ik e 1B H
NREEE, ST H IRAE .

MRS R FEA T AT ENM S UG E NS H &0, (R4E3)
Yoo EEEMEEEA NS .

B IR 2% B A Y FEAS EF B G S R R 1) IR 2R

bk . ST BRI 4—10 DI, R SSER AR REUE, %2 H
TBR S BEIIN AT, SR NI G ™= S AT

Bl

N

vy

it

i
ot
St

oS G
v
B kD

ul

i

b=

R %

= MIINE SRR E

BB PN A8 N IR JBAT BUR 56 42 JBAT 55 B0 B FH ST Bk e I 7 4 2K 5
R EHNMNE ST N SR SIE R FE RN (EeER) AT
TR FARAR I AR SR EE IS [EHIE 2> A S RE S PN TR & S FT R I H

U, 2%HER
ReFHANEEREANDE 25, AIRERE KR IEETE SR G, R
SEHVR. ReER. BREWHERS HREMRIE,

29



B H N TR 0 9 RSt H AT 2 A TAE HE R —Mfa g N LA

30



S8 DU 3073 45 55 i BR ST 0 B D B

AEGEHAMYE (PRNRIMERETF B ETR) « (QIFEEIET B A sk
EEINE) « GEFREESHEEHEINEG « EFREESEEHREREHINE) AHE
ARIEHEMESR, S5 GAR SN A T SRR 5 BRE ), XA %3 Bl
R HC B IR A RAUE TR B0 3 5 OB FE S5 UL P I B AT 1 SR, R N AR

L fE “SH=wn REEHAN” M, i REEEANHKAR.

2. f£ WMy EEFRENT By, HOE 7 AEEIE NN R

3. fE “ERILERI; AHSRIRSSHLG” B5y, ARSE 1 EITE S TS S

4. FE “HLE RSO BI R, R SR 5y, B 7 ARSI 5 8 R AL
PR (1 0 E

5. FE “H5)\ESy FEEMBOR” W, HHTEE 2017 4 12 H 31 HNHESHERA A

6. f£ “HILE HERLE” Moy, HE 7 2017 4 12 31 HiEk ek St.

JTRIEGE AR AT
—O—/)\&E_H~++tH

31



