[ Z o [ Ml A5 AT RS e £ 7 RUIE Y $R B 0k (QDIID 2017 “E4EE R i

E 2R A B4 5 ARG R 2 S B e (QDID
2017 FEERE
2017 ¥ 12 A 31 H

EEEEN:. BRESEHFRAF
EEREN: PEHRITROHARAF
wEXHAY: —O—/\#E=A_1+tH



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

8 EHEERFIEER

1.1 BEE#R

HEEHANEFS, FRRIEARGITEERAGEERBRCE. R PR EE R, If
X P 2R LS L AR PN SE M AR I BB VAR BT . A ERE CA =2 UL Bk
SERE TR, HHEFKEK.

BEFE NP EIRITR AR A RIREAE S AR E, T 2018 4 3 H 23 HEZ 7 A+
S Fabn . AR, FHESECEN . WM&k RRAGIRESENE, RIESEABIE
TER MBI ER. RO e FoR IR .

BN LSS SR 51 0 A RS R S 0, (BRI & — 2 B A .

FE MG AR HARRRI . BVH R, $0 8 7E A B 43 08 e SR AT AT 4 e 152 AR
EAIEEEAVER LY S N R T

ARG S BRI dih, W AEAGE T RS THITEE S A Rkl &40 AR SR T TR
B R L R, R R .

AEME 2017 429 H 13 H (EE&ARAEXMH) #2312 A 31 Hik.

b
)
=
P2
o
SN
=



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

1.2 HZ
LS S = B OO 2
L TSR TT 2
LS S iy | OO 5
2.0 FEGETETRBETIL oottt 5
2.2 FEGT TR oottt 5
R = N S o= ) NPT 8
B L g = 0 TP 9
2.5 B RIEEE TR oottt 9
2.6 HAAHIETZERE oottt 9
8  FEURENR. BEFERIEFNEDIECIEDIL ..o 9
I o by 1) I 1= T v TP 9
A R X [ S T 10
3.3 3 2 AR TG IRITUTE I T IE I, oottt 14
B B B A TR oottt et ettt at e 14
4.1 FEGETHNTLIEGZETRIEIL oottt 14
4.2 ISR AN AR S IE VBT ST OB e 19
4.3 B FE NS HAN AFSE GBI E T c.ovoeeeeeeeeeeeee et 19
4.4 E IR HA N L L MBS AN SGER IV o 20
4.5 FINX ZMEGE . WEFF T ZATWE R IR E R EE (e 21
4.6 BN EBE RARZE S M MEEFEIZ TAETEIL oo 22
4.7 EHENRHRE HIN S EFEFEFIUTBEI oo 22
4.8 BTN R AN G R M ECABE LTI oot 22
4.9 A5 HA PN B BN AR IR S A N BB B P I FUEE T BT UL e 22
£ o o= G - &= 23
5.1 R I AT SHEE NI TEIETT I oot 23
5.2 B AR AN AR ZE SRS E . EE . FES RSB . 23
5.3 FEE ANX ARG Il 5505 BE N A E S, A SRR R, s 23
£ oI i 1 =2 23
B L T EE ML oottt ettt ettt 23
6.2 TR T HLFRIZER oottt 24
(R Ry =y g - OO 24
Lo ey 1 e 11310 5 OO 24
T B B T R oottt 25
TL B T AU R oottt ettt 25
T2 TR oottt 27
7.3 FIAEREE (FEEVFME) ZEBNZE oot 29
A =3 TR 30
B BT AR o oottt 55
8L I R I G T P LA I, oottt 55
8.2 MIRIEAANER (HX) UEFFTIHIIALZEFETE T30 oo 56
8.3 MR AT NV A BT R LT ettt 56
8.4 WIARHL A Fu M AHL o 24 B8 7= 1 LR/ INHE R R T BEE HEBE BH AT e 56

3 Tk 64 7T



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

8.5 TR HA P AL S RS LA T EE KBTS oottt 56
R B R dTie Yl e Gan Ok TiE: 55 o g TR 56
8.7 WIARIL A Fu B o J 4 55 7= 4 LA R/ INFE A TR AT LA B4 BE AL o 56
8.8 IR LA Fu M AL o J 4 B8 7= 1 LU AR R/ INFIE A4 (R I B8 7 SCRPIE SR 30 A 57
8.9 MR LA Fu AL o J 4 B8 7= 1 LA R/ INFIE 24 (R T 44 S AT AR i B B PR 57
8.10 JHAR L A SUANE 5 FE 4 BE P 13 LU AN HE P I AT A2 B S BT A 57
I A e e /1 OO 57
S g ax - k=T =) = ST 58
R S (A LR SR N RE N E = ST N1/ R 58
9.2 MIARFEEGE TN LI MNN GIHFEFA ARFEGHITEDIL oo 58
9.3 WIARFEEE TN B MOV G138 AT T8 4 03 B0k 5 DX TR RO e 58
SO B GVt o OO 59
eIy = OO 59
N A B 5 S N N 1 OO 59
112 EEEHA, BERE AN LT TERSIEEMIINERAFZD) s 59
11.3 WREEEHHEN, ZEEWM=. FEFEE LS HIVFUR (o 60
R g 11015 G TP 60
11.5 RS HEAT B T I T IR oottt 60
11.6 BHA. FENSLHEZE N R ZREEBUETTEFTE DL oo 60
11.7 RS FHUEZE A TR Gy B TCHITT BB oottt 60
(ST = N X L PP 63
12 BUMA R R I A B BB IR oottt 63
LSRR S a1 = BT 64
T S = S TP 64
I = G =TT 64
TR I 1 VO 64

M
N
=il
pi=
<]
g
=il



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

& EE&MHN
2.1 FEEFARIEN
o AR ] Z o ] il A% FORS 16 653 23 BUUE 7 #2556 (QDID)
HE L FIRR Il 2 v [ A kA RS L 6% (QDID
e FAUY 004161
A2 o A 004161
B L TRITFIHER
A RS 2017 49 H 13 H
AN [ 22 5 4 B FRAT BR A 7]
HEHEAN o B R AT IR A PR A )
it WA R 4 AL A0 190,656,616.63 11
TG B [ AP R A E
[ e v [ Aok A5 ARG e it | 2R b [ Al A% PR L £
RNED & Sl =g
% (QDID A % (QDID C

NE T PRI A 004161/004162/004163 004164
5 WK T I o G 4 0 4 40

189,853,357.74 11} 803,258.89 17

il

2.2 HEE&r M

FEAT A RS TR 52 T 3208 52 P9 Ak B Al A5 A R B E, 385K

Bt H AR
FREE. FaE AU as o
1. HEZAbIX A E S
AT SR AR R A BRTT I 22 B A FR AR, DU s AN [ [ SRt [X 2 W 42
Try WMEEGE. TEMEGE. SRS GE SR A, ek &5
B A AT ] AN X PR B LR A8 AR A R R R B 1) rh E A BRI

IR A T RERZ RT3 T 3 1) 5 B DR S AT 70 A AT, ARG A
O] EE;S
2. e & He B RS

5 Tk 64 7T




] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

AR FE AT 4T PR AR X e 5% A IR T 37 A B 4T, 3T 0 I iR
W BRMBUR AR LSO SAT WA ERER ,  RT s H AJISNE |
A i 26 pH 2k I S5 22 Fh BT SR, MR TR B AL, JFRRIE XS iR 11 3
ot S i 2 a2 DA & A 3 A0 A AR AL IR TR0, ShAS IR 5058 A 5 AT
K

(1) AdyHEng

AR FE G T R WA BFBUR B B IR AT L & m AT 7047
T & AR G R A, TR E MR A B bR, &Rl
FR R AR o FE TR 2 FE B AR BRI, PRACAH A P3N FE B S
RARTRERS, A0 AW . KON SR EL I, 5
AWM RCE L], DA RS I B T, PR & AU o

(2 Whr s = Hi 22 S

FEHE R AW B E UG, AZEeREm il i R i & mwt7e, ot
TR 5 2 i 2k AT REAAE TARAR A, SR o R SR M . A% TR SR s s
TG, KW, ARG R M AT RCE, DI, e R
FEXS AR AR AL FP A

3. f& i B e mg

AREE 7R BT R T E AR AN RAT ISR BRI, (5 5
TG S AT G AL 0 NG . AT T B AT ] T 5t a4
AT )« A5 A 22 60 g SE KPS BRI 2R 400 24 Wi 5 R ARG S8 A
A DL KA FHR) 22 - Ze RS AEH, #E (5 TR I B . AR #5855
I LA -

(1) FAR 73 Hr

K BEARTH 24 AEHME 73 B RS . JE & B KR 2 Pk A
T3 AT FR AR AV R 58 4 3 A 25 28 M /K -P HEAT RS 5 SER0TE A, I
X MRS SRR, R SRR, AT SRR .
FERTH A 2R E ARG 7 as ). g an. e, A,
FRASER . R, NSRS, JREL, R, DL, RIMESE, Bk
PR 3R S bt 1 AR AT AFAG LB, ) B8 0 R G Rt R0 o T8I o] B SRR AR
THT PR A B TR AN T, R < AR R A e M 1) A b B

6 Tk 64 1T



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

s

S EENEAER VBB S5 L X5 U As A R BT e A St —
orifre M Bk BRI T, EEEE KA RGO
FFIATERE VR JEARYE PP 45 RC B R A A & e 70 B 7 AR A
7%, MEAREHFHS.

(2) {57 Hr

AT T TR GE I B BN P AR PR AR SR £ B A ARDRHE R 7K
AR SR AE A ZEHEAT b . RE P EEE R, ERBAT 2 AL
FAHTEZAAF R 8 PEVFR R BERIEBOR ST AT RS 7 s
B2 KB A ERAT 0 RAEEH R 55501 2k
Pr ARG ZE ARG, AR SR, B
IR R RINE FKCTSE, Rt 28 & 70 e

4 AT RN

AR AR SRR R . AR S R e MR AT e s B
LT AN BE SR RFAE, £EXS A B 57 20 R RAT 157 o Fl 3R
HEATIRA DT SR HER L, BCE R AR B — € R Al P vl i
Bl Tr AT

5. H/Alb AL S5 S 45 TR SR

M B T ER AT ATEHE IS T, 454G Z-Score. KMV S8 & 4y
B, S N MY AL ST I 29 UK . 25 B RSN TT 315 I it i 40 A
FEAN AT B BB 2 22 55, AR BT R B ARG SAT LR ST, A
AT MV JZ TGS S Ak AL S i 240 KBS AT 2 ERE 1 0 M DRI R T
RS i Ay 5 38 3L 23 ] YRR AR R S AR ) AR 2 IR 22 52, 25 B AL sh
Ve BRI ORI 15 E .

6. B SCRFUESR BT SR

AT G RN TR RAT SR SR IR S i 3R AT E2IE
H L RS A ST 2 A T 3730 B0 PR S R B 7 SRR SR U B A IR R AT 2
B, FHABIER 545 RIS T IR HR A B MR, PRAL BT SCRFIESR RO
X5 BB R AR L R BB TR R

7 [ G B 5B SR

ASIE AR G BT, R ARE XU B A SR, 787025 18 U 5 ARl

Ng

4

7 Ik 64 7T



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

PERTRES Y G R AR, 72 KIS TR RTIR T, 1E S 5 E AU 5L

8. AT/EAh BB SN

AN T G AE R AR W R B BT T T R JRE 6 A R B O TSRO A
FESEAT GRAT A A TR I KA X0 K A < B T A2 it X 2 AR FRIE S R AT 3
AT T SR SEA I, S BRI, whE S B AN E,
MR RS . BRI H R B A G, i X e AT AR
st P9 RS o

BEAh, FE R RS I RTIR T, AR GRS RS SIEHME T 5

Ao AR, DA S .

5 £k B 1 B0 a5 *50%+ BE AR 38 S 45 Y i da Hoh [ e (P,

N R EE 2
Morgan Asia Credit Index China) W25 #%*50%
RIS IR, A2 KU RN FIU U i 3K T I S A e 4 L R
GRES, mTRMNRES, B TR, B Fh . [,
R AT 2 ARFAIE AFEGONAEBRIETF B G, bR T ERIH 5 55 N UE SR 4 B 5 AU

B AR 2 b, A B TR R o [ 5 R SR 5117 543 e
T O 2 DL

23 EREEHEAMESTEAN

T H HEFHAN HETLEN
ZFR [ 223 4 A B A A [ ERAT B A B A 7
"4 B FkR
S
6 R L1 021-31081600%% 010-66594896
iU
IR L] xinxipilu@gtfund.com fcid@bankofchina.com
B RS HE (021) 31089000, 400-888-8688 95566
R 021-31081800 010-66594942
RE R BB R SREX
VE A bk 20 KiE1005 _F i ER 4/l
HhCa 39Kk AR TS X B DT TH K1
TR HhE T O X AP 18585 AR TEIX BT TH K1

2 8 Tk 64 1T




[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

M3 B KE16/2-192
IS B G ) 200082 100818
HEEREAN R 55 1 [ UbEs
2.4 BINEFFEE A
i H BANE RS N
P BANK OF CHINA (HONG KONG) LIMITED
R
HC R ERIT (B BGIRAA
VE Mk FEAEIE 1 SR E 14 £
A1 1101 FHERE 1 S REAE
25 5 EHEHTR
ARIE G 2 S B PR R AR A R CrPEREHRRY . CEHFEZRIRY A GEZRE R
B G A R IE SRS BN LB
http://www.gtfund.com
x| }R) -
e TR A B IO X AT 18 5 8 SR S KIE 16 2-19 E
HEFLE NET
2.6 HAhFHIHE K
T H FFR DA/ 1R
WA TGS PR 2T 55 B (R ik
2Py TR 202 5 A iGE FRoe 11 8
W IE A 1k)
EZRESEHGR AT SICEM | BT OX AT 185 8 SR S KE
FEM B
it 16 )2-19 )2

8 ZEMFHEG. E&HERIAKNEIERER

3.1 EELTHHERMNY F R
G NIRRT

2017 9 H 13 H (E&AFAENH) 22017412 H 31 H
3.1.1 HEBEERFEIR

] Z o [ ol A5 P RS fi 7 ] v ] il A5 RS I 5107

b
©
=
P2
o
SN
=



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

(QDID A (QDID) C

ES iIRe sl & 1,658,956.91 17,266.36
A A -902,208.28 -1,208.53
ISP 35 5 A7 A5 A 1 )

-0.0046 -0.0006
i
ENE I S P E RIS -0.46% -0.06%
A TFE S A G K -0.49% -0.64%

2017 4ER
3.1.2 HIARBERFIESR [E 2% b [ Al A5 P RS E (2 (QDID) [E Z&vh [ Ak A5 ARSI 5% (QDID
A C

AR AT B A -926,754.74 -5,103.47
i RSN RE R S R

-0.0049 -0.0064
i
AR B S T 1 188,926,603.00 798,155.42
BRI S A4 1H 0.9951 0.9936

2017 £ER
3.1.3 RiHR IR 5] 2 v ] A b A P RS IR 151 05 [ 2= [ Al A5 FH RS i
(QDID A (QDID C

e R ARG KR -0.49% -0.64%

T

(1 AW eI f 2k e ASIAL SN . Beoidiead . AN OR &2 sepira e shiias)

THBRAR SR SR LA R E,  AIRNE A e Iicas n_EA 2 fo i (822 sl i »
(2) firid 3t W EHEAR A B FFA NNWEEE 5 2 5T, TH A B 5 S Pl K122

& T Psscy;

(3) ARLAFAZNE A 2017 469 H 13 H, #1kZ 2017 4F 12 A 31 H A —4F.

3.2 EEBEEN

3.2.1 EEMBHEE KR LS RS B 2R E LR
1. BRPEMERREEGRS (QDID A:

BB

RIREZIERE

OraiEy | kg

A&

5 10 B3t 64 7T




] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

() KEhrEZE | IR RO | HEIR G bR
@) HE®
HE=1MH -0.70% 0.10% -0.42% 0.05% -0.28% 0.05%
HIEE&AFAE
MR -0.49% 0.09% -0.44% 0.05% -0.05% 0.04%
2. BERPEMIERHBERRS (QDID C:
1y BAHE 3 b4 bl s
1 A b4 bl s
B B KRRz ‘ THE 28 by O6) @—@
() Mg ESE) B
@) HZ@®
HE=NH -0.82% 0.11% -0.42% 0.05% -0.40% 0.06%
HE e AR
R -0.64% 0.10% -0.44% 0.05% -0.20% 0.05%

322 HES AR URESHH R HHEE KRR RIS FHLS Bl e R AR S K

B

1 25 5 [ AR 2 DRI A0 1 R PHAHEL IS R 5 D S P B Wi 7 5 19 7 S #45%T EE
(2017 £ 9 JJ 13 H# 2017 4F 12 A 31 H)

] 2 o ] il A5 PRSI 03 RIE SR B < (QDID

1. EZFEMPEREEGTF (QDID A

0.76%

0.63%

0.50%

0.28%

0.25%

0.13%

0.00%

-0.13%

-0.25%

-0.38%

-0.50%

2017-09-13

2017-10-02

2017-10-20

2017-11-07

2017-11-25

|— BT ELLEARERS (1D 4 — LR |

2017-12-13

2017-12-31

W (D) AREESHERESE N 2017 9 H 13 H, #iEE 2017412 H 31 H, AHE4EE

IS T A — 45

11

Tt 64 1

NN




] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

(2) AREEMECIN6 MH, BEAREWR, AEEMLTECHN, BE6 NHECH
SEORAT, BRORS DT AL E LB R & A 2 .
2. EZA E G AR ER S (QDID C

0.64%, -
0.51%
0,35
0.26% \
0.13%
0. 001

-0.13%

-0.26%

-0, 368%

-0.51%

-0,54%, S

2017-09-13 2017-10-02 2017-10-20 2017-11-07 2017-11-25 2017-12-13 2017-12-31
|— ERTERLERGEES (1D ¢ —LEgiE|

e (D AEEMEFREMRHEN 2017 429 A 13 H, #ub% 2017 4212 A 31 H, AHEEIE(E
B i) R — 4

(2) AEGHECHN 6 MH, BEARREWIR, AEEHLTECHN, KE6 MHECH
SEORIN, WROR S I B IR S S A E .

3.2.3 BESHFEMURESFFFHER KR LIS RIS LEE A 2 1 R

] 2 o ] il A5 PR I 17 RS B i (QDID
H 3 8 R AR R ORI E G R 5 L ST LA AE I 2 4 AOAE TR X EE ]
1. EZFEMPEREEGZF (QDID A

5 12 513k 64 T



[ 22 o [ il A5 AT RS e i 77 RUIE Y $R B k< (QDIID 2017 SRR R

0.00%

-0.05%

-0.10%

-0.15%

-0.20%

-0.25%

-0.30%

-0.35%

-0.40%

-0.45%4

-0.50%

2017

[ P A 025 (QDIT) A mLSURHE

VE: 2017 SEiHE A AR S A R H 2017 4F 9 H 13 HAE 20174 12 H 31 H, #%5:br
T, A B AR FE AT 5.
2. EZEPEAMIAERGEEGS (QDID C

0.00%

-0.10%

-0.20%

-0.30%

-0.40%

-0.50%

-0.60%

2017

[ 15138 40 o 5 PR 0% (QDID) C Mk S

VE: 2017 SEiHE R AL A RIS H 2017 42 9 H 13 H% 2017 4 12 A 31 H, %52hs
U, DA BT

5 13 Uk 64 1T



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

33T E=FR SRS EENR
1. EZREAFEAAIAEHAEEGS (QDID A:

AF4H 2017 9 A 13 HA RAER LR AT FE .
2. EZEPEMERAEEGS (QDID C:

A4 2017 47 9 [ 13 A4 AU SRR HEAT FITE 43 .
s BEEARE

4.1 BEEHANFRESREREN
41IEGERARLEHESNER

ERBESE AR AR ML T 1998 42 3 H 5 H, 24 EUE M 2k I 5 [1998]5 5 (k)
RGN A EHRESEH AR — AFEMTEAN 11 ZuANRT, AFRNEMY g, FH1E
R ARYIEA 73 A

WA 2017 4E 12 A 31 H, ARSEHNILEH 105 HAFBEIER R4 AR MEHK R
Ml ERGBIEA A S BRERAVNER LGRS (B 2 L7EE, 20l hE RS RATIk
EIFH I RS ERERMFIEHFR RIS, BRESSREBEHES RS, BRI MTSIE
HRGEE . BREBHEAMBRGIER T ES. BREWEBNERGIIFH T ES. B
SMINMERIER G TR RS (S MIERRHIE R A . EZR G G0H IR & B IE SR
Bt g 2RI 300 FREGIEA B S (HEREFAAM AR GIEA IR ESH AR, [F
TRRFIRE ST RS ARXARARES IR RS RPN KIR S BAES Bt
4 (LOF) (H& BB EHEANNR) . ERGIMNIAT 100 fRE0EHE T EE . BERINMES M
RIGHC B RS BEF R RS (LOF) . bk 180 <5 b BT AR BOE S 4% % 5 4 . [EZ8 Lk 180
Grfhss 5 BIT BERIRHOE F5 Bt B G e A 4 . R R IR BN SRR & BOIE 5 e 5 . RS
HRIG RS B T 0 o BRI IR AR 4 T e 4 A o i o i B IE S 1 0
4 (LOF). EZREHFHANES AT S, BRNSEHRTIIHES. ERESR G ERATUE
RS (HERSRTPEREAANEFR ST HEEMTR, ERESRPE RGBS 5 5t
& S RUFIF RS AR ) . [F A R R 57 AR R U R4 B 4 . [ 2R s =47
TRE PSR B R S . ERAGER PR A BN TS (LOF) Rl B Zfl (i 34 mT 43 2552 5 i
SERUIE S5 45 08 B e B P S S 4 1Mok D _EIE 5 4 A 5258 5 B G R B0IE A 4 B 4. 2R I
UF 5 4 WA 22 5 BU T G F R BOIE S 45 B G e e 4 . 9Tik 5w 100 58 5 B TR R AR H0iE 75 4% B¢
B, BERPEAVIINRIE GRS, BRESC SRR TS, B

SE[E G = I A SR SR AR 3 4. E R ENEER 2 AT IR e i 3 4. ERE S H
F 1411t 64 T



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

R G AN A 4 R 4 . ERREMEMR B RET ER A INE R S FRR S R E R
HRNFH RS (LOP) . EZRE KK R G BB AR AR 4. ERKS R E R4
IEHR RS ERGHEIREE NSRS BOE A B R 5 G BRI R I B R & BOEH
L. BREHEREAIFA RIS (RS IERNRESRATR . BRIEr G ERE
TOFA RS EREEE S UM S SO 4 B 2 SIS o R TG B VR A BYE
H1 B 28 H ARUS 2t (R A TR B BUIEZ 5 R G e N IR . 2R IFAIE TMTS0 #6800 Sk
Bt EREEE SR VIRBUN SOE R RS ERES A B R A ANE AR R4,
B AN 28 RS L BR G BOE AR IR A . B3R A 2 RIS BV S BOE S Bt S 4 I 2R LI 0+ i 52
RUOES R4 R AR ORI S AOE R T R 4 . E 28T H AR IR AR & BIE S5 R i 5 4
[E Ze AR AR AL AR IRIE SR T e & . ERSRAR G TN VRES . FZ AR A
UEA YRS . EZR AR IR AR & BUIE S 4 0 5 4 . [EZRIE 83 5 P ISR 25 P W ik 4 ke B
[ 22 b =F AP E G R VG I B IR G AIE R R R ik (LOF) (Rl [ Ze i 3= e 3 RV I B IR A AUIE IR 48 B¢
FEGHARTR) . B ZRENEHT REIRV R BN H R R4 (LOF) el B 4R ENEHT AE IRV 1R 500 2
UEFRHE R G IOk, [ 28 EHE T RE VTR A48 00 SIE R4 5 2 4 v /MR 300 Ji 32 5 TR
AIEBOEFH A TR H AR ERRAMRARASEIEH RS BRPIEE T2 581
BOEAH VRS . ERPUESIRIES A 7 25 A BB BOE A R 54 . AR H AR ERS
RO TR S Bt of RIS B IR A AN I 54 . ERENMARIB OISR Bt 54 (LOF).
[l 220 2 R G B IR A BOE S R e 4 . R S RS I B A BNIE SR B A . B AR 2 ARSI
BIRGAIEAH RS, ERERRAGRE RS AIE T ES . EEE N G B R AT 5%
WG EREH ARG E RS BE SRS, AR RIRM e, EIR% i R E R
HANFH R RS B 0 R G E R A BE S B A 2R R s T U 25 B R 5 4%
VRS AR A6 G R R R AR S . ER G A R I B RS BIE SRR . ER AR R
I E R A BN SRR A S . BRI RA G RO S B A . AR AE s R AR B R S BOE
HI TS . ERFAAT RGN B IR A AN S B 5 . R ENIE AR ZE AR H0E F i 5t
(LOF). [EZHIIE E A b s e HOE A% A 4 (LOF)., [H %3 R 3 (1R e T il 3 s i B IR A
TOEA R R4 EZRHEH TIEFAT AR EGIE 4L B 4 (LOP) . [E 22 SEm A (i R T e B VR A 1Y
TEFR RS (RO A AN A R B AR IR . A AU ai RS i B VR A AUIE A4
. HRBEVERGIMIEF RS, ERARVBEEANE SR RIS, ERE AR R
FHR IS B 2 Hing RV I B IR G BNEAR I 5 B RIS A AU 7 2 4
5] ot 2 s BT B A S T BB VR BRI 2 7 2 v S R T T, BB VR 45 R 5 P

H

H

e
S

% 15 Tk 64 71



[l e r 6] il £ F R o B bS5 35 B A

(QDII) 2017 fEAEE IR

H

SRS

S

BN

B S AR
SR TS WA R
RS
v, HIAR RIS

(QDID.

E 2 RAE R

v BAIE 10 S 655 ) UG IR BOIE SR B 2k
WP OGS B IR A RAE SR R e G . [E e b [ Al A5 A K
ERIEFR A G HR 2O PRI S RIE
e EZE E A U R BB R 5
BT 2004 ARG 4z [ A o R PRk S PR F oo AT (R IE 5 1%
AR, HIZEEHeEAEEZ METEA

TSI

. 2007 11 H 19 H, AIEEEFH ARG

RN
~

—
N

NSRS

\

i
=3

NIEE g1

m

=
/\

FoBRREHAR. 2008 £ 2 7 14 H, AR ENBSONERHEIT R E 20 5078 2L 55

(LPHEM e ATZ—, 7T 3 A 24 HEHEIER SHHEFRA SN REE (QDID
BAG, BERE T NSRS AR F4. LHEIAR QDI S HN R
412BEZE (RESZLH/NH) kESZSEERFEA
ARSI ESZI ()
W Mol
w4 JiE ) MR T AA
FRR
FERH A H
fii-EaF e . 2004 4 6 H
% 2007 4F 6 ATEEE
Avera Global Partners T.
Ve, FHARIEZE /0 #r I ; 2007
uoms S Sy
ecurity opal Investors
723, FHE .
/jk ;&;f[]; THE, HEERI .
%%f;%lﬁ 2011 4F 5 F e 8 [H Fe 5t
I%ﬁmgﬁg< SETAIRAF, 2013 4
e 4 AR o g
T SR 2% e R S
(LOP). [H4: FA AL, 2013 4
= 5 load “Q . ﬁ_ﬁ - _ _ N RS ET ’
RHE (iﬁﬁfb 2017-09-13 14 4 8 H % 2017 4 12 H /T
A i 7% 32 [E 5 = R e SR

100 $5%4(QD)
ka2, J
Bl 550 s
W CERFTAE.
AR B

T e A LOE e
H, 2015 4F 7 AEAEEZE
g ik 7 100 FRBOIES %
% 35 4 AN 22 KSR T A G
BIUFFHR RS (LOR)H
%%%@meﬁuﬁi
T E 22 A BRAE R 2 1Y
SR TR ﬁ%mﬁ
G4, 2017 49 AL
AT 2 v Al A5 ARG i




] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

g5 BUIE R R 4

(QDID [ 44058 , 2015
£ 8 H % 2016 4F 6 AATH
Broll 25 BB E W, 2016 4
6 H AT [ ol 55350 i
W (EFFTAE, 20174E 7
HEAERIME TS .

I

HO

AFe S
2. EREH
BRI 557
EpE WA TN
[ 2238 H ARk
mRARE .
RERARS.
[ 2 XUR 5 77
I 78 R Wt
SE IR 7
ESE AN S ETE
SE IR G
FERA. HE
B2 2 52 )
TR SR E.
RBE FHRZL
IR A . EZ
P B i i
TP E%
2 B i
TF A3 1) 5
SEH ., AR
mBFE (Fhlk)
PRSI CERR
TAED. [

R p4 Ik
TR

2017-09-13

w54, CFA, FRM.
2001 4F 6 H A B E4
EHARAR, FIEKRSE
Lo R 9738 G s 2004
9 % 20054 10 H,

o ]k T R A 0 e A B
SRl AR 2] 2005 4 10 H
% 2008 4F 3 HEEZRES
EHARAFMEREE
B3 2008 4= 4 H % 2009
3 AEKGERESERE
PR F M 270 985

2009 4 4 H % 2010 £ 3 H
EEBEEESEHEERAA
R4, 2010 4F 4 F
AT E R & I UE S
P AE SN B S R

2010 4£ 9 H % 2011 4 11
H AT 22 4 AR AN S 1
RA U R RS 154
23 2011 4F 12 AT
A F B 7 2 fi g AU E
B A SCTAIE - S sLiLE

2012 4F 9 H % 2013 4F 11
H AT E 22 6 A~ H e
0 595 BRI 4% B A 4 1
L4, 2013 4£ 10 Ak
HEAT: = R it I E 27 5
RRESMELSZH; 2016
1 AT EERH B AR
I s PRASTR A BIE F 4% %
FEENE R ERANTRA T
WEHFR R ERENEES

T, 2016 4F 12 H EHATH
Z IR B a8 JAF I i 27
LN A A IE Sk a
H, 2017 £ 3 H M TE
Z& RF R B R &




] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

Fic B IR A BE 5 R 3 4
34223, 2017 E 8 H
FEC AT 2 IR 2 1 i o 1
FRCR T C B VR A RIE S
BREE MRS,
2017 4% 9 H kAR E R
] A7 AR G 157 27 BLAIE
FE 4L (QDID HyH
ST, 2017 4 11 A2k
T E 2 2z 0 R A RUIE
FEREENEELHE,
2018 4% 1 J i afefE E 224
B A S W 525 2R
FIRBEGHEEGEH,
2018 4 2 H il E R«
B A S W25 2R
FRBEGHEEEH,
2014 43 H&E 201545 H
R (Fhlk)
R WS BhFE, 201545 H
% 2016 4F 1 AAEZE% IR &
Bt (Flk) HpEsa M,
2016 4 1 H 4 XUl
B (k) HEl s (F
BT, 2017 4£ 7 Hilgft
[T AT 5 % A B o

AFe B
2, ERRE
et % ST
i 2 RA
RARE . EHZ
AR PRASTR 5
[ 22 4 et
EHIT
B RS

2017-09-21

74

LA . 201149 H
£ 2013 £ 12 AEEZRE
ARSI A PR A F L

fE, AEWFFE . 2013 4F 12
HZ 2017 4 3 A1E Lifg[E
B AU IR P FA TR
AR TAE, PR,

K4, 2017 £ 3 Hin
NEREESEHARA

H, MERELE ., 2017
5 AT 2R R A
JE TP I o7 IR 27 45 %
HEMIELH, 2017 £
8 H ML H 2= [RAR R A
TR A BUIE SR $5 0E Ik 4 A [
Z AR AR & BT #%
RRERESMESEH, 2017
9 kAT R [ A
MVAF FH A I 53 77 AR F 4%

18

UAS

~




[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

P4 (QDID KREL
T, 2018 4F 2 AL E
Z A S A B U
LA e S AN B
B,

e 1o BEACHEIR HIAEAE HIRHR AR e e H, BiEEe2 i, EIRANIv &S
Al AR H
2. R AR SCRMAT IR 2 GEZFAL AL T BERE BE I MNED HIASRE -

4.2 EE ARG A S EEBEERTEE LAY

KAREHIN, ARIESEINHEST (ERE). QERRREGER), (BEERAFR AP
MR FEIL) S0 RIEREMIIE, METEEERMESERNHEZE, AFWLER. ¥
TR T B PR BE LR 48 NG V2 B 5 S U RS PR R 4 W 7, el UG [ s s o AT A
PRGN . AMWEWIN, ARG EEEem, RRERFEEEOHIFREA AT N, RE
HENRAL T BRATTIHAA RIS 5 L HAME AT, 15 B i . #Em . 2%, AReS5AK
HEEHANEHN MR WEAGE ARG W0 IT . A Pxifr, EEEHN

RIFMSLIEAE, JREE R BEIEIE, RO IR e AR R, A RIRBEREE N KIEERL

B

4.3 EHE ARG A AP 5 OLH L T B
4.3 1A PR Gyt BEANE R T5 i

AT G ARG RIEESR, € 7 (AT 5 BB LY, # BRIV 1 A7) %31 TH R
AT, EH T AR AR A — Rl R I A 5 A SRR S B, AR R
WETE M BB L PAT ISP BIE S A R & A, BRI ST,
PN R, PRIEA AL Sy, R Bkt

() N AEHE AT I 58 B0 T T E MR SRR, 1R M B SR R A 20
P, MRS RS A AR E RN 2, B A4S 5 Wi BB

(=) A HE BRI, IS B SR AR ATTIRR 7y, A B E B I
ZBIRTRUIR, BT SR (A w5 B T A R R Y

(=) AARXEHRFHAEE BT HRNRE G, ARSERAGEHEZ FRKERIEATHHR T
(EESYEEN G

(D ARFATEPZGHIEL, R ER e PR 5 HPITIGE, RS REHEEH

19 it 64 T



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

NP GPATIL S o FHAE G AT HR 24728 Gy AT SR 4o

(F0) AR RBR A G R H R 5, 58 AT RE S EUR 2152 5 A 2
I IR H S R385 o

(N o3 A AHIGHRT T 52 JDt e B A AN [ 15 B AL A O B ARl 2 SR 22 52 L 0 BB M o 3 22 5
AN RIS T B R 10 52 5 RS R385 BRI A S i Z2 5 BT oo e, JFVRAL 2 5 5 122 5 SR

(B AT HRES VRN A TS AT 9 B WA ST A IR, X5 5 i R kA7 3
R, R 4l R g 1R 2 7] AU B A AR

4.3 2R 5 EKIPAT TR 0L
AAREHIA, AESEBN BT (ERREESEHAR AT HHIEESEL) AR
FE s I AR (10 PR P8 DS 42 Hl) ) EERIIARRE X 3% 31T (R 15 B8 ARG AN B RS b AT A Rz ], Al £
PR I BRI T AT S MR L 1, DI SEBVa A st ik AT N o
() I NPT B0 2 g B B M8] [R] ) 22 5 4y 22 73 i
RIFER S AR SR FENR, FATHE T AR e, HaFH R RS DX, @i
XX RS RIAZ G A 22 08T s A TR IUAT BRI AN R IE KB AE 1% B Em R L LT, HKHE 7 i
R BEIEN 95% B E 1 T4 T 0 1Y t K.
(=) IR R A4 22 70 A
ARG PR NGRHR T=3 1 T=5 {E 9 e R & 11, 4 5 G i dH 58 5y 15 50 70 7 A T 79/ 1] 7
FAEFEY, AN R TS, B3EAT 3 a4l & [ AE Y e 18] i 1 B R [ S8 5 0 22 70 e XA 2
8 Z W REAS H) 2R B IERT (REAE>30), A Z IR AE 1%EE R LT
(=) FEdL & AR O &80t
X T A BRI U RNt RIS AL A RO R TR R g o R A K
SHGHN, CEREGLBMNZIE I 7R, IRYEIE G2 B 2 Al T 2 & s & e B0
RE- BN A28 5 AR 2 4 & HOAT 9

I

4.33RHER T AL
AR A, AT G 5 ARG T B AR I BT A A R R A RBIR H R A SE By o AAR
A, RARUASE G AT RE 3 BUA AT 58 ) FIM i 34038 1) 5 28 5

4.4 BN G N HE S R RIS ANL SR 3
4.4.1 REHI N ES T F R NIBIEDHT

220 T3k 64 U1



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

A B 2017 F=FERBOLITIRE G, WE, SAGTF TR RES:, Hoadrids
RO, SRR ERZ G R FN, HAKESRIEE R, BEIH G, Wi
VERSEMER R OURE, I HEEAEL . GF R EMRLE, SUORCEREEtly; Hh
5 I BE DY TR LT AR L — E PUBRIL S, (BRZEL . SIMERMBE T TR ErEE, &
MR ZBEERER, FRaR BT SEA5~ B miisite. @5, AR RN E,
FEACIRA ARG BRAE N IR, nssoes 5 RS BT, BRI st &, FoREA 517
iR e

2R NRMCRTHER T, BEAM il ik SR N g T 2k, EORIE B E ik . 2018 4
THEEBR, Bk Q2 Bl iE s .

H AT R BT A B ABEAR 52 7 LU AR 2, (RIS D 1 RO sl 75 ZE R D B ARAT AR
BRATSHE . mLEE. B FIBUR GRS Mg T A

4.4 25 A SR SR

[ 22 o [ Al F RS i35 (QDID A 34iH 2017 4 9 A 13 HA A H % 2017 45 12 A 31
H S E K2 9-0.49%,  [RIIIND 45 L A T R 0 2 26 4-0.44%

5 2% o ] A A5 RS 55 (QDID C 34l 2017 4 9 H 13 HA&[FAE40H % 2017 4F 12 H 31
F 3 K 5 N-0.64%,  [RIIUIL 4% b A3 v 0 2 26 -0.44%

4.5 BE N ERMET IEFTHRATVAEHKHERE

BT I, BB 2017 SELORTE M. W BOR AR AR, SREFAT 5208 Mk kBT
PIMES IR AAFAE, ORIFIEIC R S8 R G S5 0r T8 AR RN, 2] T @ AkAE b A
LIEATRE, Gyl gegk st B, KRG, EFELTHIFE A ErE, KR E AR,
BUORPT BN BT 5N, Wt A sk MR B B A T APR T E N A% L, i 17 T A7 — &
INECaAGIE

AT T, 2018 £ESEE . RRHEE ST IZ 2 FREIE G, WA RIS XS . B i F
FLAT, st ATk, 252 A0xT 2017 SF8%, IR TR & R KF o & A 5107 AW . [
I, R EARA SR, DO A SRR s -

HNET5 T, AN R TERNETHE . HE, TESFFEEATY, SKESHFE AR 2
B INGERABLN 2 EAGE, AR TICRPRYRETHEANZ AR EHRE, ARMICRATRE
FAE—ETIZBAN, ARRIATUORE K I 355 P AR 5877 AT EEOR IRV 3 308 J < 9877 1) A7 T R

F21mit 64 7T



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

4.6 EEANA A RAZE K SRS TIERFL

ARG, AIESEBANNGHEIE . PR Pura Nk f bk, EENE
Pl BEANURAE, Dok HH NS, S FER R BEFE R 7R S5 AEXT eI BHa fE A 24 7]
LEEMN G MRS W, B . IR A, RO EST A, K AL
Bl PR Aot WO BRSO v S 00 . AR YT PN B T R I e S A A AR U4

1. G R 2 7 2 MK 55 (RS R M 5%, X m) IR % L T S8 BT NTRURE e R ) e et AL
RATPIE, FORITE L, BREMENE 62855 SR g & s k.

2. MR G M EVE A R EOR Sl 55 R R, DAL A R PR RS 2, 50T 58 3 A
PEb BERNY 55, HEB4 51 AT R XU BEA XU F 1) DTAT ), P REAT P B, BREAAG A AT
&L

3 JEEXT B TAT MM AP IR IR 5%, JFEIIT RERE I 3522 3 s, 2
T 53 A B AN XU 53 A =R

A JE A BB BN RS DL AR B RO B R AR ST oR B, AR A S SRS A XS %
i TAERORE A E R SR, fE5E 3 W R R R A R RS B AE b, B fRIE B B0 I Eis
15, 4SBT A NG ER R, e BCCL R et Rl R 2k e B A N .

4.7 EENXIREG Y N H S M ER P S 3

AT B NAZ A SIE AN S, WA fER RS, IFHE THRHI R LT Ai{EZE R
ZEBVSREMEAKR TP . IATAIEE, #RESMENA RS G AN
MREESMGEBERHEERATHIT 2. AFEZE R EEIZEN ARG AT, KA
SIS WECE R, AT ST LSBT, SRAEE Tt S EFIESR ST
A 22 el RE . FE A B A N E A B M B R A SRR AL, TR A E R kR SR I
R IAEBL . BT AAFAEARAT ERF 2 vF 5%, — DI AR 525 A o e KA g de i fE U

4.8 BT AR 35 39 P 2 R0V 2 e A O D B
BREAIREHIAR, W AT SIS A FAA SR RE, AT G T0 R 73 BU(E i oA St Y
ZaIME

4.9 REHNEEAN S EGRFA ANBRE ST HEEF 13
Teo

95 22 T3t 64 T



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

& EEARE

5.1 EHARESIEE NBIFIE1E L Y

AN, HEEATERA AR AT CBURFRAFEE N A0 [ 2 v B 4l 5 RS G e 2
B (QDID (BURAR A e™) RFtEERET, sy GEFRBIEEE) HAb L
PAEM REERMTE DA RME, MAAERFEREMHBIEA AT N, EeRRR
FUHBEAT TR L5

5.2 FEE AN ENARSERIBERANTRE FETE. PRI EEHEK Y

AAREHIA, REEAE GERRERREGR) R IQEREMN ., E &S RAFEE ML
ME, WA GE AR RIS EIAT Vb BAGHE, G U E R TR kG 0y BT H I IE: el
Wag B THSRL DA R F 5 B IO S8 5 THHEAT TN G AL, RO AR 3 <A BN A A 40 T 2 < 40 T
A NF R AT 9o

53 FEEANKERMEPMFFEEENTHEL. EHTNZELRER
AR S5 Ta bR AHERIL Wi eSO WS itk (FF: WS ih s g« g
THE XU, B B RAEFEE ARG A B H SIS SRR AL, HEm e .

& HitRE

AR 7iCTE HH K R 7 (2018) 5 22537 5

] 7 o 6] il A5 FRSE o7 TY TE SR 18058 2 6 (QD ) A AR 3 S AR N«

6.1 HHEL

(—) FAE A

FATE T T EZe b ] A b AF ARG U 7 27 B IR 23 5 58 5 < (QD ) (LA T fr kel 2 v I A oMb A K
AR S (QDIN) M &3, AHE 2017 47 12 A 31 HAYH = fifik, 2017 49 H 13 H(HEEE S
[Fl A= 2 H) 2 2017 4 12 H 31 H 1k 31E] f R SR T A 8 AL A (5 < 4 E) A2 5 3 DA I 5 H 3R fi A

(=) FmEL

ATy, 5 B B 55 1k R AE T B KT T 4% B AR M 2 T 7 DU RIZE DY 5541 3 R v i 47 s 1) o
[l IE 75 e B A B e (LA T RRe b IR B 227) o BSR4 B R b e (DA fT PR o [ B b
22 RAT I I B SV I AT 5255 SR AR g, A Fo e 1 [ v [ il A FHURS IR i 25 2 4

%23 Tk 64 7T



[ 23 o [E VA ARG IR s R R 36 4 (QDIID 2017 AR

(QDII)2017 4 12 A 31 HIM SHRGLLA K 2017 4F 9 A 13 HE & & R4 H)% 2017 412 A 31 H
1E AR () 2278 R AN v AR B 1

6.2 JB R E T L A A

A o R 2 o U e AR R E AT 1 T AR o TR IR T I 55 1R
ST BB 2P IR 7 BATEIXEEHE N N (DT tE . FATHIME, FATRIU & v HIEE 27877
G, KRR E TR IR T .

PP M v E AR S 0], AL T E R b AE TR L iR AR 4 (QDN), IR
A7 7 NP IERE T T ) H A S

6.3 BEENMFHERNTIE

] 2 e ] ool A5 RS 20 153 75 56 <2 (QD ) 0 9 < BN [ 28 3 i BT B ) (LA T fT PRk
HNYE R S SHZ A o THAE AT RN 2 s R S gl P 2 R AT A SRR E S SR VR A <
AT SR S5 AR AR G M 5 40, (L SEBL A Fe e e, IR BEThs AT ANZEY 0 B Py i Fasii], DAY 55
ERAAE T R SR R R 3 U B

FEG I 55 RN, S e B ONE B R D0 5T VPAly L 28 v [ Al A5 P R a2 152 73 2 < (QD ) (R R 45
e, WESRHELEMRNFHANEN), FiaRFsaERss, BAESE NG =R TR
T 0 L 2 v [ A A5 A 6 5 27 2 42 (QDIN) - 28 1138 8 ) T H A S (1 e 45

BE G NI BEZ A7 D MBS [ 28 o [ ol A5 P RS e 151557 25 < (QD ) Y I 554k i i e

6.4 Wt THTKIFAE

AT H AR X W 55 IR R AR 5 A AEAE T SR B R 3 BU FORH IR A B ORAIE, IR
BASHE TR RS . SERUERSACTRPRIE, BIFASREORUESZ B THAE ST IR 5 i 2
B HRHHRAAAER SRR DL B AT RE T SR B A IR S 2L, W RS B U AR A R R
A RES MR 5540 R AL 8 U M 5 IR AT H I e B o3k, BB YO R R o

FEAZ T THAE AT B T AR R AR o, RATIZ AP FIWT, R ORFFIRNL PR GE . [RIIN, JATH
PAT AT TAE:

24 it 64 T



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

() VRBIAIVEAl i T 2 B B R T B IV 55 PR B R AR AR U s LT AT St B TR e DARE XX
SRR, FFERIGE > M E VIR, (FRRE RIS, T SRR T e KAl it
WO RE R R B 2§ IS 2 b, RBEARCEIL T 4 B S S0 EE BT Y XU i TR
B R T SO AR AR XU

() TS H ISR P ERER], DABCTHE MR s TR, (H H IR A ds bl i ok &

=7
=W

(=) VPO &8 BE BUR R A 2 TFBOR IS AR 1 2 THAd o S SR R 1 & B

(9) x ke BN BRI RF R B B M AR a5 iR . RIS, ARFEERE N & T IEE,
AR RE - 206) [ 28 o ] A A RS I it 95 56 4 (QDIN) KR4 Bk 0 A K S8 RE (1 S I Dl 2 15
AR RAFEMER A . WURBAVS SR N NAA R RAENE, o T Z R PAIE o o
& P SRIF IR B B S5 R A A G e s IR TS 70, BAIN B R RAR LR E L.
BATHI SR HE TR THR S H RS RIE R . R, ARSI L] fe T 250 28 b [H 4k 5
FIAE 16707 4 4 (QDIN N RERFEE A

() VRIS IR ARSI SRR A (BAEER), RPN I S5 R 15 28 fe S BRAT 9 AL
5y AT

FATG GG BB Z AR o VR R R O T R B A ATV, A
TR BA AL B T HR R H ARSI ) PAY 42 1 R

AR IE WP R S T I 45 BT (R k38 1K) Hp [V 2 Ui
VERE SRR
VTR M 202 5 A K GE s 11 4%

2018 43 H 23 H

g EEMFHE

7.1 BEFEABR

Sk [EZR T E G R R BE R R A 4 (QDID
%5 25 T3k 64 71



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

W #EH: 2017412 A 31 H

Hhr: AR
AR
wr S
2017412 H 31 H
B -
RATAEK 7.4.7.1 31,940,074.92
iR AT 483,365.43
17 ORAIE 4 10,531.98
T o A vt 74.7.2 144,253,490.47
Horr: JREETR -
B 1w -
g5 144,253,490.47
BErE SRR S 1 -
TR g™ 7.4.7.3 .
SN IR & il ot 7.4.7.4 9,000,000.00
RS 25375 Bk 5,006,339.29
M @IDS) 7415 2,094,016.08
Il -
AT R g 3 103,315.82
T BT RLE .
Hophr gt 7.4.7.6 -
#ErE Gt 192,891,133.99
¥ G S
kil ey s
2017412 A 31 H
yili 8 .
R .
28 o VG A A -
T HE G b A7 7.4.7.3 i
S ] ) <55 % 7 .

% 26 T3k 64 U1



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

JZAHIE 23775 3K )
AR JBE [l K 2,961,734.25
JLAH 3 N AT 130,736.02
IR 9% 32,684.01
LA B IR 55 9 520.47
RLATAZ 5 3 7.4.7.7 700.00
AR -
LA, -
JSZAS ) -
B AE P AR 57 A5 -
HoAth 47 £t 7478 40,000.82
s Eit 3,166,375.57
B B )
S 7.47.9 190,656,616.63
KA B 7.4.7.10 -931,858.21
iR E WA 189,724,758.42
SBAPTE EN L T 192,891,133.99

e LAREBUEH 2017 42 12 H 31 H,  EZ b E ARV AS FR a5 27 IR I7 0 7 2 5 (QDII) 2 45
P ALE AT 190,656,616.63 17, o, A R(NRM)EESMHULETN 176,470,819.76 1y, F=& A #FEH
5 0.9951 7T; A ZK(FETT)IEE M AR 13,382,537.98 43, LM EFE N 0.1523 ZET; CHNER
) & 3 4L 40N 803,258.89 1y, 4 Aili#{E A 0.9936 JT.

2 A 45 R 0 S Br h BI E) Ay 2017 4E 9 H 13 H(E 4 &AM H)E 2017 4£ 12 A 31 H.

7.2 FER

bR BEEPEAAE R IER R R4S (QDID
AHER: 201749 H 13 H (EESFRAEMH) 22017 12 A 31 H

pz: NRHIT

BiH

BE

20174 9 A 13 H (& AFEB) & 2017

ZiS

£12H31H

%27 it 64

=



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

— A -132,169.06
ST N 2,330,392.09
Horr: AFRA BN 7.4.7.11 752,986.10
firge RSN 1,356,521.85
PP ICRFIE S FILE IO -
KNI R T IN 220,884.14
HARFE N ]
2B AR (453K A< 3131 -110,926.31
Horr RS smis 7.4.7.12 ]
&R F 7.4.7.13 -
R BT U At 7.4.7.14 -110,926.31
P SCRFUE R 5 R U 2 -
T TR 7.4.7.15 -
A 2R 7.4.7.16 -
3ARMAEI (K LA
Sl 7.4.7.17 -2,579,640.08
AR (R L —5 3131 227,905.55
5. HAIN (2K LA SIS 7.4.7.18 99.69
W: =. HH 771,247.75
1. EH IR 472,547.29
2. fBER 118,136.82
3. &M 3,036.71
4. 5 A 7.4.7.19 776.16
5. FIRSCH ]
Horpre SEHH R & R 77 5 -
6. HAthZ 7.4.7.20 176,750.77
=, FEAH (THREH«-"5IE
51> -903,416.81
W AL A )

% 28 Tk 64 71




[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

M. BRI GEFgRbe-"SEF) -903,416.81
e ARESEFRAE N 2017 9 A 13 H, Jo b4 T be A 508 .
7.3 FrEENE (FE&HRE) IR
Seit ke EZR T E A AE AR G5 BOE SR T4 (QDID
AARE . 2017 £ 9 H 13 H (E&GRAKHD %2017 412 31 H
Whr: NRfS
A3
b 20179 H 13 H (E&ERAAMHE) 2201741231 H
WS R4 EFIE B BB AT
—. WA E R (B
206,691,891.88 206,691,891.88
G
. RMIGE TR AN
F B AR B CRITF] -903,416.81 -903,416.81
bp)
= KESHHL 5
AR BB EAR SN E (F -16,035,275.25 -28,441.40 -16,063,716.65
fE D LA 54151
Hor: 1S HIEK 7,008,409.81 14,809.41 7,023,219.22
2. Fk I [ -23,043,685.06 -43,250.81 -23,086,935.87
PO A 3 1) B G B REAT
NG TR 7= A 1) e 4 4
0485 GAERD L5
H5))
Fi. WIRFTAEN G (G
190,656,616.63 -931,858.21 189,724,758.42
G {ED

e ARG RN )y 2017 4£9 H 13 H, Jo B4R AT ECY A 208 .

IR R NI S5 AR R AL BB 7
RARETHY (F5) 71274, WEIREDR TG NEE.

HEEHANIIA: FHHE,

FESUTEATIN: BAE, SR iE
2 29 Tk 64 U1



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

7.4 HREME
74 1B S EAREN

IE] 25 v ] il A5 R R 8 55 35 FRUAIE 5 45 W 32k 4 (QD ) (LA fRT PR AR 3k 47n) 28 v I IE 35 B A B 2%
B4 (LT féFReh I M £ iE M VF AT [2016] 55 3069 5 (¢ T4 [ 28 o [ Al 435 S 126 335 ARUAIE
ARG (QDINZEE MM G ) i, mERESE A RA TR (R N R IR EHIE 5 54 vt 5
Ei5) o (CARBEAN R BIAME R ERAT ) A CE SR b E A AR I 5 AR
HIAFEEQDINEE SR RFTATFHEE. RIS ARARIFHN, FEIRAE, BIRELE
FEAREFENNE S F S ILFEEANR T 206,615,438.80 G, M4 KGR 21l 55 BT A IRA &
AT PRI 7 (2017) 5 898 S I R E T LAIAE. G EIE M %%, (EEDE AR
G RAE S R IEE(QDINEE A A ) T 2017 48 9 H 13 HIERXA, H&AFREMH NN
WA 206,691,891.88 1334, H AN B G A BT & 76,453.08 13 G (3 Ail. AK: GRS
BHNAERESEHAWAF, EEFEENNPERITROARAR, BEHME =8 Ay b E R
ITEEARAH.

gk

ARAE (I 22 o [ b A5 ARSI o R UE SR # B B  (QDIN R g /) A (I 28 o [ olb A5 ARG
W77 ROIE TR 5 2 (QDINFH S U 45D AORE, ARG T B s &R ST Sl
TR, KRB AR AESCTRE AE]HR A SCRRT S A B R A 2R K, FRO8 A
I ANICHT JE S A I B, 1 ARSI G B TR B IR S5 9R K, FROY C 38 FEAHRLAD A
FAN, ARG B R MR, O NR TSSO E. Ake C RMHH
BT AT IE ST

s (h N RITMEREZF SRR )« (CEREE N IEE H B MIESF 558 B AT M)
A CEZe [ Al A5 RS I BT BUIE I B 6 46 (QDINEE B A ) A e, ARSI T T5
WA IS Ah 7 BAT R ah P it TR, SN i st TR (ARG, AT,
SR RS B BTN A R G (& /NS GT7) I RVIR BT W]
e 5o (5l 0 AL B P T) s Al AC#fiss) s el St TR (S FbkAF ). BUIE. 57
SCRFIESR . U5 DL LGE A I EIE R & e VPR e BBt it e TR . BiAbrivdnsieit TR
AFEARATAE AT EE . B R EBUNGiFE BT LR, BUNfiZR. AW
0% ATREHGUR . (LRI SCRRIES R . B SCRFIESR S 20 v FEIE M 2 A AT 1 [ B < R L R AT (1
EFFEE; 5 IR 2 2838 X0 M 1 A0 5 T S 1 1 X st DX IR T 374 A 5 (AR S M

5 30 B3t 64 7T



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

EERAFFCEIEN R EAERIE. = EIEEIE: O P ENER %58 W00 S SR & B
F9 [ 2% B X E S M U BT M A R i s R A 5k & SREDERES . B M. msdE
. BGE Y S TR ST R A T g BRI 2 AT AN 5 e L
MIBGIE. IRl HA5T 55 5 13 € Wt SRUE TR A R I e R ZE 77 o AR IR H G Iy X fizr
I B8 ELIAMIR T g 027 1 80%. Ferbr, BT [ Al 1 AR AAT HOAE 653 1 LB AR TR
Bl &5 1 80%. BN 5 H HALEIIRE GOt & A FmEANNZ H kS )q, Dlesid 28
HAE 14 LA I BUR T3 MR T B4 08 7= 1B 1) 5%, AR I35 T RN T3 S e s, Hoh A
He G BT TIRAMIESR 117 37 LU D 25 6 937 1Y) 10%-90% .

AFE KDV GUAIEAMEDY: PR G TRE0 a2 X50%+EEAR A IE {5 H fiE Boh B 55 4L

(J.P. Morgan Asia Credit Index China)YZ 2% X50%.

AW SRR AR GRS E N RS EHAIRAR T 2018 £ 3 / 23 HAt#ER .

7.4 2 THRER B G il Bt

ARF 4G (I S5 AR R A R B T 2006 47 2 H 15 H & LU ARG 1 (Aalk o vH ] — FeAc i
Y < B IUEAR 2 T HE A AR R E (AR ARl s v o IR 2 A 1) UEZR 08 2k 4
F SR XBRL AR 3 5 <EEREIR S MR AE AR G >) o o BRI S B 2 el plr 2 (BL T fag ke [
HEN WA GEFRR RS ST « CEZE A E L RE 5 TR %
AL (QDIE LAY ATE &5 R 7.4.4 R R EREM 2 TP EZE S & K AR A K
WURE B STV I 2 A7 Ml 52 55 B A G o

AR 55402 LA S8 kit i o

7.4, 3G Ay L H-vE U e FoAt A SR R 7 B

AFE4r 2017 4 9 A 13 HEEE GRS H)E 2017 4 12 A 31 H LA S5 ERF &£t
HEMIER, S, seBih R 7 AR SE 4 2017 4E 12 A 31 HEIWM SR LA & 2017 4 9 H 13 H (%
SAFERH)E 2017 4F 12 H 31 F kIR (278 BRI L 40 8 A8 3 i S5 A S B

74 AEBTFBURM &t T

5 31 i3t 64 7T



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

744150 HEE
AREGLIHERRNAT LA 1 HfEE 12 H 31 Hik. AW 553 1 S b i) B8]y 2017 4F 9

H 13 HEEE AR H)E 2017 %12 H 31 H.

7.4.4. 272 AAr T
I A MR AN T AR M.

7.4.4 3R M-SR ABAI 2R

(1) SmhvE =i 52k

SRR T HIAHIAR 73380 DA R E T & B Z TR YA 35 1 Gl gt 7= . RSk
A SRl LR BRI . SR IR T AR G S R B R R B AR
e ARTEGILTC G R 7= 3 SO AT S Gl 0 7 R BRI R
VE P SCRRIE S AT A T H (32 2 U0 51 150

K4 HRTLAZE 5 B R [
ISHN LI S ELIE B A MRS I A 77 . BT A T EL TP O e R P E 7
B2 1 G R AR P

R DATAE G B 57R 4k, DA et E vh B B LA e a2 sk A 2430

fafiik o ASE G P Bl 517 51 o

ARG A I HAD S Bl B 7 0 2R BCR I, BARARAT AR SRR G B 7 A0 A % S

ORI o NSGRIR TR ARG R T 3 TP AT A s [ W B ] e BT 1 5 (0 ARAT AR b B

(2) ERbf TR
SR HIR TN 73308 Bl Sef(ETHE BHEARSD T N 24 0145 2 ) < 0 5 2 A <gz
T RN LA et i AR ST A S et i Rl it A&

fifit. AFE<g H AT L

FFAT PR At < 97 A5 0475 ST T < il % 7 AR JE At 25 SR AR 5

744 AGRE SR ARRIPIARFIN . JFETFRMZIEFIA

ERLTE P B R T AR G O R T RS R JT I, A% SR EAE B R A A .
LAy Se e 2 AR ST N S a8 1 e 7, BRI R A A RS 5 B TR N B it et s X
TSR P S B TR BB P SRR IR S H B EIRER R H B S HIERIRLE, Sl e

YSE T o S HACRR TR E A < 67 55 RO AR 552 5 B T AT AR T A <80

5 32 i3t 64 T



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

AP LA SO PR FLICE AN A S8 0 G, IR A SO T IR A s 4
OIS e 5 SR SBR i, DL AR AT 5 23

SRR TR, T RIZIERIA: (1) WOBUZ AR A A [ BRI 28 1
(2) ZRb B CFeA%, HAR SR SR A B L LTI RS AR I 2 45 Fe N5 5 B0 (3)
AT O, BORAIE & REBUA F 2 th A IR B & Rh B0 B AR LF BIrAT XU AR B

ERETBGTE 1 Xz Sl Bt =12 .

ERLT SRR, K I E SRR 2L Th N S A .

e R I S5 AT a7 A MEBRI, ZbmiNZ B R TG LSS CARER IR 7. 2
BB AES 73 B AN E 5 SO RO 2 T 22800, Th N30 s

7.4.4 5 R TR 700 <R A7 58 )L BR U
AR SR IR BCHE B SCRFIE SR B BORIAT AR T (G 20 [ U1 B ) 4 B Ul o 2 fe
(I FREAT A :

(1) AFAEIRER T 2 10 e TR AN H (R T 3058 B O W R 2 SR AL il H JE 38 5 HLale 2
Gy HJa RREF W~ e BT E R ERFAN, %55 H iisnZ s Mk e ~ am . 7
FE ARSI R B H BB 58 5 H (T3 58 Sy ks AN BE LS S R 22 SCHHELIK, B 73258 5 i A ik
TR, BEAftirE. 5 RIS MMAAR, (BEATARKHER, NP R B 806 2 e i
(2L, JFAEMESOAR T 5 FEAN R R SR R o R AE 4R 5877 A s PR PR PR ) <5, 4 2R
ZIRFI RS B R E I, AR E SR T ARCR Z RGOS . Bhoh, REEBAA
82 2% 8 PR KB R A DR B 7 B 5 BT A (R s A BT A7

(2) Héfh THEAFAEEERTT 7, R AR AT OL T & HIF HAT 9% AR e An A 5 8 S

W BRI E A Seh . RS ESORE, R T EMAE, RAEIRIUSH R 5 5
BT AT L N E BIAS AVISE AT AT S LR, 4 AT LU P AN AT DL A

5 33 T3t 64 7T



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

(3) WL BB A B RAR M BAIE 23 R AT N R AL < LA A% R A, RO A4 2471
BIFHE N L.

7.4.4. 6 R AN SR 1 5 TR

AT EFFA W5 FRSR ) 0GR AN SR MR AR S 1) BAA AR Ol S5
(32 58 BRI ELiZhi @ AURIBITE & WTHAT I H. 2) 22 5 U5 ks 4% 4 s RS, S mhit =5 4 6
PR J5 I AHE B T R P AR

7.44 7N IS
SRS X A AT 2k e 0 T S SR 1) A R SR 2 T HE e 0 BT 20 SR R R B 1 T H 0l
AN [e] 5] A PR s i ik < 22 51 73 ) - 6 < FR RN I R i < R m koA I A B

7448 S

B TS BSOS BT S NUR SCHTHE S . T SEBLT v 18 7 F W Bl e [ JE & A,
) SIS [ T A 25 (42 B R A BC I L S IR R o i G v LU S . RSB U G R e
P B G [ 45 A A0 R O O [ s I B 25 P 4 R T E AR ST o R i (B L T B ) 0

WS T UES T3 4 H I RRiA B B &8 R FN HIAF, TR S5 AR B REI(B 5 1) .
744 N/ R) KH AT

o177 B BEAE 15 A7 JYI1A] B U AR 52 TR R 0 AT A T SR RS A BRAEE A S 0 B i 397 AT
AV ARG A NP A B AR AL o B8 7 SCRRIESRAE Fr A7 0 TS 2 A3k T, AR A
B SCIFUESR (IR 28 5 X008 T 507 SCRFIE TR SO AR Al oy AN BRI o 0 0 KA vl 0 ook
P SCRFIESF IR A, IR BRI aE B 20 A AL RN

PO Fo i v HAR SN TH N 24 J451 2 ) < ik B 7 78 4 A 080 9 2 SU OB AR B A 9 2 fe il
B, TAER, HABEGKSYIGHIN I B 02O s, Hrh s A e
(AL B0 i 45 56 (K 8 Fe [ R H R Bh A

JSESER I 15 A3 BT A A R SN 2 SEBR A AIETH B, SB35 5 B 22 5 /N T 4%
HEETH .

7.4.4.10% FBART &

34 Tt 64 T



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

ARGV E BRI T 2R B AR 55 B A8 Bl FH oA o SR ] 4% 32 <6 5 [R) 240 5 1) B SR AN 555
B HN

At < il 07 AR R ST WA A B S 42 SRR AT B, SEBRFIARIE 5 BEGAZ R BN
4% BT

7.4.4 112N BEBUR

AREE R — | R FE B AU [F A A . AU LB TE A BE, (B E ihr
A NPT FEI<E 2L A R I < 20 2 73 L R F )k < A B0 B 1 B 9 e AR AT AR S . 4
ARy FEANE R SELER 70 N IERL, BRI G BV B AR R SEIL AR 78 DA S AR 5SS
A HRSEITHE A, IR AT Bt 73 BE A ) < UM SRR 70 BE A v 0 S SR 7 s A IR R 7
P PR oA S B 0 Ay S, A ATk 23 FE AR ) < A R R 0 BRI, B S8 7 AR R
SEELAR Y Ja AR A

2 A o U as T 0 ZLBR A A I B B e A

7441265
ANTIAZ 5y 3578 5 ) AR H I BBV 2004 40 T &8 5o NIRRT AK .

A BT PRI H Al AE H R A H RIS FONR T, B AR 3 E BT E TN
SRR H o LA S E TR A MARS IS, T E HER A E H R RN R O AR,
Jr T R =R E AT AN A e E A S A H .

7.4.4.1357 s

AR DA AL GG BRI R BN AR I B 28 0 BB, DL E 0 B N LA
FER T 7 TR 73 A5 B . A O W AR AN I G N RN AL R RIS AF I AL s (1) IRALREE o)
RENEAE H I P AN A B (2) ANk i 2 8 BN BE S 5 VPO i 4 G 0 IR 227
R PLUE M ACE B PR LS (B) ARG RENS IUAF1Z AL AR 70 M 55R 00 2278 SR A
SMEFEARSUEL . WRWA B AZE BN FHRAE, IF B2 — €& AFr,
HIFA—AEE .

% 35 Tk 64 1



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

AFEE HATA— MR — g ibiatt, AHEREEER .

7.4.4 14 A BB STFBURFISTHE T
B G TIHAE B WG R R, Rt 98 E A1 5 A J] S AL A pa d A0 T B A 47

7ASRTFBURMETHE TR U R EZEE IER U
7451 BURZRE I3
AT AR IR KA ST BORAE

7.4.5. 28t THAR S AL
AHe ARG R K E TSI

7.4.5 328 FIERIULEH
AT G E AR IR T A5 W ) £ F 2248 T IE .

7.4.6BLR

FRAEAEER  E RB55 SR B i [2008]1 5 LT bS8 TOUERBER @A)  WHL
[2016]36 5 (OCT A MHEFE VAL ARG E R S @ AT IHFi[2016]46 5 O T-#E— R4
THIHE T O A i A SCBOR AN « TBE[2016]70 5 (94 b A% [ A e 52 46 i 2
FIAN I S HARAE GBI AN S 5454, FEBI R

}

(1) XHIETF$ 08 8 PN I8 Y3 8 3K S U0 B AN SR AR IS E B, 0 5t 07 BURF 5t A S
el FDNPAE RS N TR G MG (A o

(2) H AT IS AR B BN Z O Hi8 R RS TS R BSR4 AR G [ 5K it X
BUSCFARATE AT, FEEE A A TAESCE (BB H 2 AR L P 8L

7.4 TEEMFZREI H F5 A
7.4.7.1 BT
B AR
ES UE
HH
2017 £ 12 H 31 H

5 36 T3t 64 7T



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

T AR 31,940,074.92
& SR
FAbARK
it 31,940,074.92

e 12017 #£ 12 F 31 H, &R NR MEHIAEK 3,900,017.12 7T,  SEooid HifFK

4,291,276.33 Ju(#r& AR 28,040,057.80 JT)-

7472 X Gt &R
Hpz: AT
ARHAR
15 H 2017 4 12 ] 31 H
JRA AFHE A FEALS)
JBe 5
52 o i 51,608,782.28 51,292,347.70 -316,434.58
% | AT 95,224,348.27 92,961,142.77 -2,263,205.50
it 146,833,130.55 144,253,490.47 -2,579,640.08
B SCRAIE SR
Hegr
HoAh
it 146,833,130.55 144,253,490.47 -2,579,640.08

T BATE T G U BME & S I3 5 5%

At -

7.4.7.3 T SRE 215

AT G AR WA AR A AT AL B B £t

7.4.7.4 ENBRESREF

7.4.7.4.1 FITNEE ST AR R

IR 7 B AR A% SR A LA

Bfr: ANRMo

T H

%S YiER

55 37 3t 64 T




] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

2017 4 12 A 31 H
K THI 4% 1 Horre ST (A1
<E 5 ATl 3% 9,000,000.00
TR T
ot 9,000,000.00,

7.4.7.4.2 BIR LW BIEAE 5 H BAR HIi 37
AT AR AR R AT SR W 50 [ 2 5 AR i 57

7.4.7.5 RIYCF] B
A NIRRT
. AIIAR
2017412 H 31 H

IVCVeREE R /e )] 1,449.03

NS E AR KRB

S5 At A7 R

3 WL 2 B 2 A < R R 239.25

Izl 2,084,111.91

97T SR IR B HIE 25 R S 8,210.32

S A H R 2K S 0.40

A 5.17

&t 2,094,016.08
7.4.7.6 HAtBE =
ARFE G AR A AT HAh B 7= R AT
7.4.7.7 NAYEE S B
Bhr: NRMIT
. AHIAR
2017 4£ 12 H 31 H
A8 5 it S A 52 5 B
HRAT R T 3 LA 22 5 B 700.00

5 38 Tt 64 7T



[ 22 o [ il A5 AT RS e i 77 RUIE Y $R B k< (QDIID 2017 SRR R

&t 700.00
7.4.7.8 HAh AR
phi: AR
. AR
2017 4 12 A 31 H

N A 55 R 22 5 BTG DR IE 4 -
A5 1 [m] B 0.82
TR 9 40,000.00

&t 40,000.82

7.47.9 SEWFHSE

SHERAL: NIRRT

[ 22 [ A5 RS L i 2: (QDID A

A
T H 20174F9H 13H (E&GRIAMH) 220174:12H31H
S Tl T 401
B G RARHE 203,840,315.96 203,840,315.96
A H 6,789,711.44 6,789,711.44
ASAMEE] (DL 53851 -20,776,669.66 -20,776,669.66
AHAR 189,853,357.74 189,853,357.74

SRR NIRRT

[ 2= [ £k A5 RS iE i (QDID C

gL
i H 20174F9H 13H (& & RAMH) F2017412H31H
B Il THI 4 %00
HEE&ERAEMH 2,851,575.92 2,851,575.92
A H 218,698.37 218,698.37
AHAME AL CBA<45 43151 -2,267,015.40 -2,267,015.40
AR 803,258.89 803,258.89

v LARKRESH 2017 £ 6 A 10 HZE 2017 4£ 9 A 8 HIEWM A A&, HEEFIIFNE TS
206,615,438.80 Ju. AR#E (HEZeH E ML E R IE G ANER R TR 4 (QDINE & A F)Y HE, &
Fe 4 VT AR N A 472 A2 (R BN 76,453.08 TLIE AR S AT, 78N 76,453.08 1354

A, RIAZEE I #HEEa AR

2040 CFE 28 rp [ Al A5 P RS 22 RS S B 2k 2 (QDIN I & 5 7)) AIMSGE, AT

55 39 T3t 64 7T




] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

2017 49 A 13 HEEE & FARH)E 2017 4 10 A 8 H LA B A M % NI 442 5 . HEk
S5 RNISS H 2017 45 10 H 9 H I 4h /02

7.4.7.10 R4 ECRTE
Bfr: NRMG
E e E kA5 H g iR (QDID A
TiH S 47 KIS KA BCAE AT
HEEFARMH - - -
A HAF)E 1,658,956.91 -2,561,165.19 -902,208.28
/ﬁﬁ ﬁ ANY/AN %:ﬁ N =z ﬁz S
AT S A 56,414.46 31,868.00 -24,546.46
A ZN %
Hrp, B4 44,376.36 -30,157.90 14,218.46
FE 4 B2 [m] K -100,790.82 62,025.90 -38,764.92
AW - - -
AR 1,602,542.45 -2,529,297.19 -926,754.74
Bpr: NRMG
[ Z& b [ kA5 RS i i (QDID C
i | C S 47 NSRS KA BCAE AT
A HAF) 17,266.36 -18,474.89 -1,208.53
N B R A TR Dt o
. -11,679.83 7,784.89 -3,894.94
A EEL
Horp, B4 HIEK 693.55 -102.60 590.95
B S ALY -12,373.38 7,887.49 -4,485.89
A1 o e A - - -
ZINCER S 5,586.53 -10,690.00 -5,103.47
7.4.7.11 A BN
A Nt
AHA
T H N
201749 H 13 H (RE&&RAEMH) 22017412 A 31 H
e (GRS PN 35,485.35
iz -ipes (oIS ON 712,950.01
HAl A7 2 BN -
g - S NI SU PN 4,520.44
HAth 30.30
&1t 752,986.10

55 40 T3t 64 7T




] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

7.4.7.12 EREER
A F AR IO BB

7.4.7.13 HEHRE R
A FE G ARG AT HE S TR

7.4.7.14 REB B R
. ARMIT

ZS

il
AH 20174E913F (B4 AR 2017412311

TR (BT R A3 B S0 A ) s i

. 20,708,410.96
#

ke SEH T (BB AR B LA Bk 20,110,026.31

AR

Tl NROR) S R A 708,410.96

SESEA SR Z N URON -110,926.31
7.4.7.15 fiE T HKE

ARSI AR WIIEATAE T AR .

7.4.7.16 JEFUR 2
ARFE AR T AN .

7.4.7.17 A e ET I
Bfr: NRMt

A3

5 H 4k -
20174F9H13H (L&A RAERH) $20174F12H31H

1. G &Rl % re -2,579,640.08

— R

figr % 5t -2,579,640.08
P2 FRIE SR

— e

— b

2ATET R

){/—r
iy

—— BB

5 41 T3t 64 7T



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

3.3tk
&t -2,579,640.08
7.4.7.18 FAdUN
Hhr: ARG
A
H 20174F9H13H (E&a AR H) £20174:1231H
2 CAEIE LN 48.88
LAt 50.81
it 99.69
TE: ARG 10 I8 [ B e bR IR R, AN TR ] 9 LAY 25% 00 N4 R
7.4.7.19 X5 %A
. AR
. A3
20174F9H13H (& FAEMH) £2017412/]31H
52 5 T 58 5 B H 76.16
HRAT R T 358 55 3 700.00
5 G HEA A B
Horr: 2R
5 [e] 9%
it 776.16
7.4.7.20 HAh %A
A ARG
AH
A 20174F9H13H (FEEEFAEMH) 2017412 H31H
o i 2] 54,000.00
15 BP R o 120,000.00
BATICRI 5% 1,950.77
AR 800.00
&t 176,750.77

5 42 T3t 64 T



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

7.48 BEEW. E-AmFEHEETK A
7.4.8. 1805 EMH
BERNMER, AFEESIHTTEDE K G FHI.

7.4.8.2 BEEHAMRRHFEHH
BEWSIRERLH, ARSI LHE 3= A& H s F 0.

7.4.9 KB RAR
PRUEZY i HAREEEMR R

E RIS HA R A BEEEHA EMEICH . S ENM
w55 A R A F B &R
= KR B FI4E [ (Assicurazioni Generali S.p.A.) HEEH AR
E s v S A R A A BN T A F
Hh [ R AR AR BT A PR T A F ANl &N
2 A BRI T A PR A BB R T A F
o EARAT A A IR AR Crp B 34T BEEFHE N EEHENN
W E AT (B i) A IR A F LAV - N

. . B ENII . 2SN AR

9z 117N /\ﬁ « '—Z‘/‘”

FR 3 R R AR A A PR 2 ) (“HR T Z20) R R Bl

TE: TIRRIRAZ 5y P 1L Ml 55V B 9 4% — R i L 2T 37

7.4.10 ARG K LT LI I SRER T A 5
7.4.10. LB RERTT 32 5 BT HAT AL 5

741011 RER 5

AT AR W JE I SRR TS 3 B BT AT IR A 5

7.4.10.1.2 BLEAL 5
AN I AR 15 HATC BT S T 38 5 Be AT IBLIEAE )

7.4.10.1.3 FREX 5
SRipA. AR
A
S TT 44 HR 20174E9 H13H (FEEA R4 H)Y F2017412H31H
AL G0 b 24 WA AT BT LA

5 43 T3t 64 7T



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

RS | 9,908,060.27 | 7.81% |
7.410.1.4 fFREEHEA B
SRiA: NRMt
A
SERETT TR 20174F9 A 13H (e &AM ) £20174£12/31H
FAT 40 o 22 55 5 [0 g ol 32 s 4 1) L 45
RO R 141,300,000.00 22.78%
7.4.10.1.5 B3 AFRIBE T I &
ARFE G ARG TN S AT ST 4
7.4.10. 2B B
741021 & EH%R
Hhi: ARt
_ PN
H 20174E9H 131 (B4 A RN ) 220174124310
YA A B G B SOA R T B 472,547.29
Ho: TATRENU R 4i g 3% 74,308.17

T SO BN 8 0 1 BN ARIAZ T — H E e 089 ME 0.80% I4E S 142, 1B
RitB2RAAK, A3,
HAt Ay HAEBEARIM =11 — H e 58 E X 0.80% / 4 RH.

7410228 &HER
ki, NRMIT
_ A
R 20174£9 /131 (B4 &) E20174£12 311
A A 2 e N SOAST AR A ol 118,136.82

e SRR EFEE N EARAT FCE Sl — H 2SS W PSR E 0.20% 0 F 2R i H e, B H Rit
2RAAK, %A,
HEAXN: HIEEHR=ar—HELE =R X 0.20% / HHERE.

7.4.10.2. 3B ML R

5 44 T3t 64 T



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

A NRMoT
AHA
20174F9H13H (& A FRAEMH) £2017412H31H
RIS AR 55 TR 2% A A B G N ST AS R IR 55 R
RIKTT 44T [ Z= A [ A A5 RS | [ 2= A B Ak AE RS 5 it
(QDID A (QDID C Y
AR AT - 1,469.84 1,469.84
HEEeERARS 48.17 48.17
=il
o 1,518.01 1,518.01

T SR E MU B 5 IR S5 LT — H A B iHE A E R 1He, BH R 2R
HAK, AN GEREGEHARAR, HhEREGEHARAR I I n &R eHE
PR o C FRILGAN ALY E A B IR 55 B4 908 0.50%. HAt 5 A=0N:

AR =R H C e T E X LEFRR | BFERY

7.4.10.3 5B BT AT 8] L 35 B (5 [BW) 2 5
AR FE G AR A W K 5 ST AT ARAT 18] RV T 3 ) 525 (8 B ) 22 5

7.4.10.4 ZREBFT R B AREES HIFHH
741041 REWANESEEANCHBEEREBRELREZSHIBN

AT AR S N To 3k e BN [ B e B A R B R O

7.4.104.2 HERBRESEEANZSHHARKRBK T SR EEEHHI
AT AR JA AR IR L BN LA A SGIR ) R R A JE 4

7.4.10.5 BRETT RE HIRAT Ak RBUR S A KA B R

A NRMoT
A
KK TT 2R 20174E9 H13H (FEEA R4 H) F2017412H31H
AR %0 IR BN
o E R AT 9,420,776.75 35,485.35
FREERIT (B FIRAA 22,519,298.17

T ARIEEHRAT A ) BT N EAAT RSN 5 7488 A B AR AT A s IR, Horp
AT B ARAT B4R ARAT FNE AR R, A28 T EARAT A I A AN T R

% 45 T3k 64 7T




[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

7.4.10.6 ARG FEAHL NS 5 R A HIES KO
AT AR A S AR I ORI M KR B AL o

7.4.10.7 FHAMSKIRAZ 5 B i B
AR AN A S TE AT i B A E A SRR B R

7.4.11 FIE S EEF 5
ANHe AR A AR BEAT TR 3 i

7412 BiK (2017 4E 12 A 31 B) AREEFA KREZ RIS
7.4.12.1 BRAA NGB & M8 R UESR T T BRFEA KRB Z Rk
A HE G ARG BRI BRI 3T 2 138 i E 35 10 T WA R 435 I 32 BRAE 25

7.4.12.2 BIARFFA K EHHE B EFB Z R
AT AR T R R A T I 152 A A 2 PRABESE

7.4.12.3 $iR 3 IE B WAZ 5 R AR K s
7.4.12.3.1 SBATE T B MHFRIE R
I HE G AR S WA TCARAT 18] T 7457 1 [ v A 3 B 5 5

7.4.12.3.2 X 5 rii M 1E R
AFE G ARG MR TCAZ 5 BT i 315055 1E (81 v A 3R A 5 55

7.4.13 SR T EX &K EH

7.4.13.1 RSB BB LZEM

AREEE AT AIES, KRB B G A T R AR IRE MRS, AT Rim
WIS, BT RN BB M P AFESIT & TR FZONMR % . ARSTE
H 8 2878 0 3 I I PR 5 33K 6 < i T FRH O () XU 3 ZE A48 A3 KR s U S i i XU o [
I, ARIEGASFEFILR NS, BT 75 ER AR S 50 I 545 0 i S 2 A T 37y e 3l R 2 b
AT G A TR VI 20 RS ) ) X5 55 ¥ &1 T 7 5 7% T T G R 5 0 X o A 8 4 A 2052 il IR
FIRTHR T, JZHEEE N A h AL (S GO ANME, B SREFEE. FasE Ml

AEEMESEEANFITERESEEEE. NWEESRBIFENRGERES., EFaTEMT

% 46 TUHL 64 TT



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

O3 ) PR RS B BRI AP A RO . PR SRR R XU A5 S 0. AR A W 4 PR T R i B 2
=, HilE AR HHEEE LRSI P g B b, SRR, —Zolk 558117
B B 55 U RS AR, o ) EAR B XU BRI ST i XU B o T ARSI gt eT, A
2 R SRS I8, SERSEROHERIR . BB R E S AR 5 R 251
VB, IR I 2 5 L TR B R 03 el ot 2 m) AURSOIR DL o RURSE B BRI o UH RS A i 2%
B SEKNE, BCEAEE. IE. #i FEREERESE LA R

AN 4 10 2 < NS < TR 1 RS B VR T SE P M AN E B M i TR Al
0% Fob RS A= (R PT REB S o M PR T AR AR B HE A, Bl RS 40 2 PR ™ SRR FE AT B [ 24 XU 43
RIWIBE o T NE R HTRIMA A, ARIEATE S RIHEE B bR, 456 5Ea 0™ fric 4k TR RHE
R E S AR RS B, BRI, B SRR R AR B SRR, S al
FEHT SR RS HEAT B L A EANPPAY, I AR R, A U i R T RS2 (T A

F

7.4.13.2 f5 AR

15 F RS & 1 3 G AEAE Zy i B R AE 0 TR BAT S 504, BE S TIPSR 2 RAT A

B IRLS AT FIA RS, 5B S BRI R AR R

A FE B I B HENAESE 5 B0 58 55 0 T BB ROLREAT T 78 70 BVEAL o AR B TE IR AT A7
FAFAEARE S MR T BT, I 5125 AT A DS R ANE R . AT G752 5) it
BT AE Gy S5 A B R R 2 R AT IR I S SRR B 5, B 2 AR & AR I AT REVEAR /DN £EIZ 50
A2 5 i 34T 58 5y W IR 58 5 b - HEAT A5 I PRAk T IR 27 22 1 77 23R 47 PR o) A28 it R 2 A5 FH X
8

7.4.13.2.1 ¥EHE AR AR %

Bfr: ANRMoT
AR
(SR EIEERI R
20174E12 H31H

A-1
A-1LIR
FiTF 19,941,000.00
it 19,941,000.00

T ISR KRR GO BRI 5 27

47 Tt 64 T



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

7.4.13.2.2 ¥ KIAE A PR FI A RS 85

B, NRMIT
N AHER
KI5 PSR
2017412 A31H

AAA
AAA ULF 73,020,142.77
PN 51,292,347.70
it 124,312,490.47

T ARERAANARIFROTF AR EG. M. 6.

7.4.13.3 WANHE KK

TR R 2 H ik G 7E JEAT 5 < A 754 D% 14 55 I 38 B B8 B A BRI XU . A SE B it 3 PR A
x5 THISKE [ T G AR AT T I SRR [ L5 A (e S A, 53— Dy IOk T B8R it e o Ak
R 5 T 3 AN IR T ok SR 6 78 S0 R e s PR 45 3 4 o i DIC V2 7 T 47t B J 2208 s (v 0 DA BRI
F& AR o

b S AR 1B 5 4 IR XU, AR i 4 10y 5 40 TN A5F S AR 4 Y o MO o 75 190 0 A7 7™ 2
WP IR AN ME R R, (RIS SRR A S Th I T 4S5 2 AHICHES . RS S R 445 3 AFE
FEG A R g vh T EAURE I 55K, L AE AR IO T IR el FR R (¥ AR B Ty 5, 2 ] R P T8 R A e 45
AR T RURE, A AR BT 4 0 AR AR 2

T 2017 4212 H 31 H, A4 iR S0 1 4 4 i 5 1) 5 20 20 58 B H 39— H BN BANTE
S AT (R B A (I A7 B AL R ) o [ 5E B H BASTER, BRI 1 A BN g AR 30 ) 5 29 31 191

Pl

7.4.133.1 WMEHAAREESHE R = KRS RS

AREEE I B AR SIS E R P R LI (A TP R R RSB EE HINE) « (&
He 358 ML B 8 4 B AMIE S T BRAT M) T CATF SR TP FR 40 W £ i 2 M IR 3
FED (H 2017 42 10 H 1 HE A7) S50 SR 0 A FE G20 & 55 7 1) sh M RS kA 7 48 2, J o
SRR R A RS T I A S S I SR AR P BERR AR IALIE S PR R B B R LA DA B 2L A E R TR
W ASILRE ) I ZR G R AR IR BN MEFR AR HEAT R L1 I I A0 53 A7 o

ARG R T —F AT RATHRES AR B S VP53 H 1 10%, HARES 5 hAR S 15k
S NS B AN B AL R — K A F AT HESR A IR SR 10%. AR eRA 5 E

% 48 Tk 64 T



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

IE M 2 26 38 X0 M 5 11 A 9P 26 T S P 2 it X LA A Py JE Al ] ¢ it IXCHIE 27 T 37 R 52 ) AR o %
PEAE I B G T E R 10%, A B R BB X T 7 ISR 57 A i 4 5 E
(K] 3% AT S RFA AR BT T AL 2 P I 10%, REAEEAME &R E G TS
FEEIPEI 10%. HARE G5 A G105 a8 HE B AR S IEFRFA — A BN A
ZEAME B MBI 20%. AR5 ARG R SE NGBS FRRE — K L
) RAT A s R A I 1% BT 2w RRIE R ) 15%, Adkg 5 A G E A
R eI A AR R B AR RAT R ATE SR, AR % A R R R K 30%.

RGPS KM EIETR 5 A2 5, HRISAERAT IR T2 5, IRE VA5 B R & IS
AR BEAL, ASHE T S [ Ak B 5 AR NI MO PE R R, B BR— B
AR T HEN 10%. A% G EAR BT sl P2 R B TR & TH AR 2 6 5 1 E 1
10%. AHEE I EE AR ARG 5™ % 7 AT H 28088 1 Al A B HEAT o
i SIS, B OREE E DA 0033 082 o] B AN 7 A A B R AR 1 el AR B

[, RS 3k &4 BN & B Bl WA 5 M BT 0 522 5 0 FRIER R, R 5E
JEU XS 22 53 %t = (A S5 IR DL B2 AT B AT KPS AT I B R UH B 5% N B, DL
XF AN RV RIAZ 5y 5ot T ST AE 5 0 L A B O BEAT 50 285 U 8 S5 Tt ™ A A B e 08 [ 52 5 PR 3
PEIRUBS AN AE 2 0 T ARG o Ak, AR S < (0 4 BN SN 1 308 [ U 52 5 Jor 99 vt 8 BRI B - AR o 417
ool [ B S S A KT RIS A it ) RS IR 5 0B 22 50 LA DR 44 2 2 Fe BTS2
W IFE SRS BE 7 i L P IR 2 )€ I HAh AR D958 5 0 FOT R [l 52 i, vl %
ST A AR BT R 5 B < A TR 20 R BBV DR — B

EREr LIRS TR AN PESR bn A M I 45 2R K e sl P XS o B ) S B, AR e AR T B0 A 9L sl
PERG DL R4 -

—

B

7.4.13.4 TR K
T3 R A2 F6 2 4 ke 4 B T 2 10 A e (B 8l R R 4 & K] BT A T3 37 25 2800 4% TR 35 19 AR B i
KA IR, AR U AN XU A LA AR A% XU o

7.4.13.4.1 FIR R

)2 KUK i 4 b T R 2 OB BRI 4 3t 82 T I R SR AR B T R A Bl R o ) 2 R
St W e 1T S 7 1B S8 A TITR o /A o8 7 (2 N < 0 N i R SR v e ot I IR S S N1 (3 52
AN SR T 5 SRR 117 3770 256 BT 2 0 Bl o SR I AL D £ XU

5 49 T3k 64 TT



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

A 4 PR e < BN S YDOXH AN S < T i PO M) R SRR PR B 1 EAT A%, DRI B R A S A
FARE TS B AR AT B

NI BB 5 5 Bt SARAT 18] 1137558 53 (K 1 52 Wit b o, DS A AE AR S A S0 AU o AR S
EHFA BRI BURME B EEONIATAE K SHEEAN S B RReE.

7.4.13.4.1.1 FIZR X il
Bpr: NRMG
AR
2017412 A 31 14 1-5 4¢ 5% E AitE At
H

e
BRATAA K 9,420,776.75 - 4 22,519,298.17 31,940,074.92
= O 483,365.43 - - 4 483,365.43
FHRES 10,531.98 - - - 10,531.98
N e 144,253,490.4
T oM e 57,399,228.02 65,971,786.39  20,882,476.06 - ;

STNIR 4l %

Fﬂi) 9,000,000.00, - - 4 9,000,000.00
NSCIE S5 TE 2k - - - 5,006,339.29 5,006,339.29
MCF] R - - - 2,094,016.08 2,094,016.08
NS FR O R 20.00 - - 103,295.82|  103,315.82
Bre Rt 76,313,922.18 65,971,786.39  20,882,476.06  29,722,949.36 192,891,133.9
9

Uik
ATz [|] 5K - - - 2,961,734.25 2,961,734.25
MAHE BN FR M - - - 130,736.02  130,736.02
AT R . - - 32,684.01 32,684.01
AT 5 R 2% 2 - - - 520.47 520.47
NATAE 55 % - - - 700.00 700.00
oAt A7 £5 - - - 40,000.82 40,000.82
UikGigseay - - - 3,166,375.57| 3,166,375.57
R R AU BE B 76,313,922.18 65,071,786.39  20,882,476.06]  26,556,573.79 189,724,758.4
2

% 50 B3t 64 7T



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

T RAFRNARSE G KA EAE, %A 20 0E A 3 FH0E A H s3] H 2
REHEFLTRK.

7.4.13.4.1.2 F| 2 R () R A 4

R BT R R AN A T 3 A8 A AR
X P AR H IS W P i E )
EmeE (phr. ARMAI
N A |
NS VNI
2017 4 12 A 31 H
TR T [% 25 N30 N 99
TimFR Lt 25 NS kb %) 99
Xt g e R H 34 B rE i E )
e (Ah. ARMAIT
PN A |
e AR
2017412 A 31 H
TR [F 25 N30 HhnZ 99
TimFR Lt 25 NS kb %) 99
7.4.13.4.2 AMIC R R

AN ARG A2 Fi5 < L (1 24 e SRR B it DR AN R AR B i A AL e sl AR . A Sk 4
FrA DARCIKAAS. AR M 58 MG e, RAF AR R A AN RS o A 48 BN Bk H A

S AN BEAT A%

7.4.13.4.2.1 ANC R D
Hpr: NRMoT
AR
20174E12H31H
WiH —
SyIn
it
EARM
PL 4 T 3
FI%r=
AT 28,040,057.80 28,040,057.80
A Gy M4 gt 73,020,142.77 73,020,142.77

5% 51 i3t 64 7T



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

=
SR, 1,162,486.57 1,162,486.57
JRE AT FR ) R 102,636.14 102,636.14
wreait 102,325,323.28 102,325,323.28

PA Ah o A

i £ 45k

JREASF G [ 3k 65,148.72 65,148.72
il a=ury 65,148.72 65,148.72
AR R

AhIC R R 102,260,174.56 102,260,174.56
mpCE ]

7.4.13.4.2.2 AN RS f =R A 431

X BT P R H HE 4 B e
Mg (fr: AR
2 IR A 5 1) A2 )
Sy AF AHAR
2017 4%£ 12 A 31 H
TN N RIZAE 5% kb %) 511
FIeAEX N T FHE 5% BNy 511
7.4.13.4.3 HABA R XU

F A AR ARG i 5k < TR < kR P 28 SR (i BOROR B e B A B T 37 R R AMIEIE 2R LAk
T ks R R AR B T R AR B BN XU o A IR TR THEZR A i BTy ARAT 8] [ 17 3 53
STIIHAE Zy 5%, i B AR A U RIS B MIEZR RAT AR B S 2 E R DU SRR S T 15
Wi, AT e TUE SR T 32 B AR B B i

ARG A & B R B A S e, RACE B R RS, 8 s e
TGO BURI 30T, S8R e T oL, S 587 Bl B R AL S A kg s I8 X L AMIE SR
I kAT B e B A, IEFEAT G 2 B R 20 Y0 B SR B dh M AT 4 . AR e RS E B NE
WSS RSB AL, MBS, B R SRAGHTRIE, RESN A R
TS A U o

ARIE G BT LLIAMIC T HE 8 5877 1) 80%. o, #8&4% Th EAV R A 4R AT 1M F it
(T EEBIAME T AR 2k B0 19 80% . BEANSE 50 H H & AEFTBR [ U 1T & L R SN S S PRE e )5 »

5% 52 i3t 64 7T



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

Bl 2 HAE 1 E DA MBUF B MR TG 513 E ) 5%. BhAh, AR eE AR H
XIATE S PR FE N R S %, 8 W1Ia I 22 Mo B R X R et AT XU 2 &, B VaR(Value
at Risk) iR 48 R 1A 35 < T s POV AE A RS, R B 5 b ke PR AT R B A4l o

7.4.13.4.3.1 FAh A XU i D1
F 2017 412 A 31 H, KRS RFAL G ZEEE, P IE H AR # XU i

7.4.13.4.3.2 FABA#E KU I BUBRME 3T
T 2017 E 12 A 31 H, AIEE RO AT —F, T2 0 5 200 K00 T 5 H A b XU X FE 4

AONSEINIEATR

7.4.14 HEH T HEBM I & THRR T E A A R
(1) ~fehriE

(a) < THASRHETHERJ %
A FMHETELIRTE R, B A SR E TR 5 B 2R SR A E T 1 5
JEIKRSE «

F— B MR B TEER TT ER B AR
BRI BRER RN B MO 57 B0 i LR BRE R PR R R A
=R AR SRBR P B B AN AT I A

(b) FFEEMLLA M ETHE SR T A

() FZWREmTHA RME

T 2017 412 H 31 H, AIESFFA LA o vHE HIARZ TEN 25 45 ) G i B 7 v 8
B R IRIIARA 1,146,447.70 7T, J& 155 — 2 IRHIARHTN 143,107,042.77 7o, FTlg T8 =JZRHIR

P

o

(i) 2 SeHHE T 2 OR8] 1 KA B
XIS AC 5 i LT I BRER A, 5 B RS R A2 5 NS ER (BB ER A I 22 o A
HER) BUR TARATFRATER I, AEEAS TEMH EZ 5 WG H IR 525 AR e &

5% 53 i3t 64 7T



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

BRAS SRR A R ER AR 0 2 SCHHE SN — Rk AR At 14 48 b R AN TR A\ AR X
TASCMERIFERREEE B MR BCER AN G 2 SO B 5 — R R 2 5 =R K

(iil) 25 =2 R Se B AR AR A AL 2l 650
o

(©) ARFFEERI LA Se i E TR 1 emh TR
T 2017 12 A 31 H, AEERFAARFFLER LA CIHETT B S BE™ .

(d) ANBLA Se e i ik T H
AL SEHHE T B Rl B A 465 32 B GO Al i KT B S 2 fe i
EAZERAN.

(2) MR

R BEE . EZFS AR T 2016 4F 12 H 21 HAA I H[2016]140 5 (T W Hfl < h o5 1t
PRI R A B A 55 S M E BB @ AR (RLE, BB ahis B AR T R R RS (B RN AR AT Y
PABTAE 7 d i B OIS (BB o

MRAE IS, E BS54 )R T 2017 4F 6 H 30 HA I Fi[2017]56 5 (5 T- B 487 i e
AR PEED KM, SR EHENIEE SE P IR R A RN BT, EREfR
Gyik BTk, M 3% AIAEMCR SN BB X B~ Ak AE 2018 4F 1 H 1 HETiz B 2 R A i1
ERNBAT N, REGPIEEB, AEED: CHGEERR, CBRBNEE ™ EEAEH
1 B HEAE AL SRR 200 o R o

BEAh, WABCER . E R BLS5 R R T 2017 4 12 A 25 H A6 I Bi[2017]190 5 (< TR € 587
BEAT BUAE T S5 0 B EOR i ) X B8 P i BN B 2018 48 1 A 1 HIEIEE 5UE ™ iR i 1Y

ASS R AL R < R R o e L L 55 B A R AR RE

AR B ST AL 4 2017 A 12 H 31 HIW 55 IRALAT 2017 £ 9 A 13 HEES & RAMH)E
2017 4 12 A 31 HiEAR B 28 R o .

% 54 11t 64 TT



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

(3) B SEHME A ERLAL, B B SR H AR G I8 5 2t I A LAt ZE 00

REHEHRE
8.1 IREEFE=HEHM
SHHEA: ANRTI

S MR P

5 e &

Bl (%)
1 B2 5% - .
Horp @ - -
FFESEIE - -
e - -
b5 =S AR UE - .
2 HEHT - .
3 Ii] 5 Wi i FE F 144,253,490.47 74.78
Hrp: iz 144,253,490.47 74.78
B SRR - -
4 SR ATAE AR - -
Hr: i - -
L - -
AL - -
BUIE - -
5 SEN IR G Rl 7= 9,000,000.00 4.67
Forpre ST =R R SR IR A 4 il

A - -
6 MW LA - -
7 BATHEHRGEH & 57 32,423,440.35 16.81
8 At 2% 15 7,214,203.17 3.74
9 At 192,891,133.99 100.00

% 55 T3k 64 71



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

82 HIRAERNER X)) MR EHE 1
AHE ARG R ARFF A

8.3 HIRIZAT W R R A S
I ARG R ARFF AR

8.4 HIRH A FuMHE b 2 B 1 E b R/ INHEFF O BT A A28 45 Bt PR 4
AFE G ARG IRARFFA IR -

8.5 MEHI A A B FH AR ERZS)
8.5. 1R TH LN S H IR FE G B 1${E 2% BR AT 2045 B 22 50 5% FA 40

AT AR IRARFFA R a5 -

8.5.2 R T+ th S A H IR FE G 5™ 1FH 2% BRHT 2044 R 2t L 58 FA 40
ARSI AR AR R FFAT B

8.5. 3t BB HI TN BA S8 A e 32 e\ B
AT AR IRARFFA B a5 -

8.6 MR M EHER I RN FFRHRAS
SRR ARMIT

7715 A0 A A BT B ] (%)
BBB+Z BBB- - -
BB+% BB- 39,175,273.36 20.65
B+Z B- 33,844,869.41 17.84
CCC+Z CCC- - -
TP 71,233,347.70 3755

A BRI RS R EE AR R AR S [ RS UL PR .

8.7 SARAZ A FMME o He S B 15E B R/ HRAE B BT TL48 R 27 B 3R W 4
EPEAL: NRTT

o 2 < B A B
Fr5 oA iR 24K K AV IKIEN
il (%)
17 355038
1 011765004 v 100,000 9,987,000.00 5.26
SCP023

% 56 T3t 64 7T



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

2 019563 17 [ 15 09 100,000 9,985,000.00 5.26
17 KW R
3 041762040 A A 100,000 9,954,000.00 5.25
CP002
122425 15 fRég 01 100,000 9,892,000.00 5.21]
5 122484 15 i35 01 100,000 9,880,000.00 5.21

8.8 MR A~ FabHE b ZE B 15HE LI K /INHER BB B 7 STRAES B3R A
ARSI AR T AR RFAT B SRS

8.9 MR A~ FabHE b S B 15+E L K /N R B BT T 4% S RATAE I BRI A
ARSI AR AR FFAT S RUAT E AL

8.10 SR %A SMHE o Hg 37 i H LA R/ INHE R R BT 42 2B 1 3 A 4
AIE AR AR R

8.11 BB A ARG ME

8.11.1 AN HI A FE B TR K T 44 IR 3 B R AT AR I 1 A 1 S 58 T 4 A AR o o) H A —
EZFIATFET AT .

8.11.2 ZE B HIRT T A4 e 2, WA IR BT Tl 2R R R A e J SR e A AR 10

8.11. 3FAAR F A B IR B 7= H A

AL NRFTG

] Z4FR &8

1| fFHORIESE 10,531.98

2 | MYCIFEFRIEHE K 5,006,339.29

3 | MURF

4 | RICHE 2,094,016.08

5 JSHAC HR 103,315.82

6 | HARGEK

7| R

8 Hofh

9 it 7,214,203.17,

8. 1L AR KFA I 4b T B A O T e e 555 W A

55 57 3t 64 T



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

ARSI AR T AR RFAT AT 5L B 0 T e e -
8.11. 53R By 44 B 5= H AL TRIE B2 PR 1% 0 i 1t B
AIE AR ARARFFATIEE -

9 HEHFRENER

9.1 MIRESHIHFE AN BEFHEANGH

AL fr

Fra Ng5)
FHEANP | PYEEEN iRAE e NS
R ‘
) G E Py b A
B 1A B A
AL A
PR IR
PR e 5 998 190,233.83 | 99,999,000.00 | 52.67% | 89,854,357.74 | 47.33%
(QDID A
P E R IR
100.00
JEEb P his 244 3,292.04 803,258.89
%
(QDID C
&t 1,242 153,507.74 | 99,999,000.00 | 52.45% | 90,657,616.63 | 47.55%
0.2 MIRESEH AN BIFEEEEHER
UiH x| A MBS () o5 5L & R AL 1]
] Z& vp [ A MV AE A
% qj;”% (g?lf?]f 3,007.28 0.00%
4 N TG Holk A EL 4
iizﬁﬁzliii AR LA A 6,102.57 0.76%
PR AR AR %% (QDID C e '
it 9,109.85 0.00%

9.3 HIAESEHEANMLN BRFFAFFBAE SIS B X MKHER

5 H AR RS MHRE B i)
5] 2 o [ Il A2 A
AATREREBAR, 3 | o AL 0~10
e T e 1y 0t fii#: (QDID A
SEERMPSMIGIN [ s
B AT 4 - e 0~10
ffi%: (QDID C

% 58 Tt 64 7T




[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

&t 0~10
[ 7= E ks ks ik 0
f#% QDI A
AFGH SR AI | B EMIAE L 0
A4 f5iZ: (QDII) C
&1t 0
810 FHRESHHED)
B
T H [ Z& A [ Ak AE A RS 5 [ Z A [ Ak A RS i
(QDID A (QDID C
HEHFEMHE (2017 9 A 13
203,840,315.96 2,851,575.92
H) L5 a4l
A H 5 A HAA) S5 4 1 A A 203,840,315.96 2,851,575.92
B e A FAMH R E RS IR
He G o R A A 6,789,711.44 218,698.37
Jik: Fe4 A AR H RS B
RIS B B [A] 4 %5 20,776,669.66 2,267,015.40
HEEEFEEMNHEERE WK
IR AR B H
A A B HA A S 4 1 A A 189,853,357.74 803,258.89
81 EXHEMA4ER

111 E&HTRFEARSRK

WEHIA, AR TS HHRA N RS R

112 ZE&EHHEA. E&REANENESHERIRNERAFZRS)
I S= IS B SR EZ VNG DN 5 L T
2017 £ 2 A 9 H, ARESEHARA T (HEESEHAGRAFGMBLIEER AT, A%

SEBANBANEERSE )RS BGE,

SRR R A R B 22 B

2017 4 3 A 25 H, AEEEHMANRA T (HRESEHARAFRT @PE A RLER A

), ARGEHNBCRERSE RS CE,

RN, BEECTEAFBEARERK. FEREN.

5 59 T3t 64 7T

SAERR B B EAE ARG, EEN




[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

}

2017 fE 11 4 H, AESEHNKAT T (EREGEHARAFHEFLEN ), 2ARREE
BB AR UOR, ARG E B CmE Fo  ET T .
WE N AR SFEE N L MR EITE R TERANFEAZZ DT

2017 £ 8 A, BRIUESEAAEHERAT RO AR A A HEF K PUTESR . EFEIEM R EL R
R ENAE T NS R U YN 5 o [RE LIPS YER SN/

113 BRESEEAN. EEM=. E&EEWEHHFR
WA I, AT R A FI8E 8 P LA s A R ) S ARG E PN Rl
- EESIEE S AR A S I
11.4 FESBFRIEHRR
AN, AL SRR RS TR
115 AESHTHIRSTHTES R
ARHE L G A A AR R LSRRI I Kl b R 2 TS5 B CREBRIFIE A1) R AL E THIRSS
116 HEEA. EEALKERREEA R ZBERLTTSHER
BEoxf BRIEN S T 2017 4F A A7) tH B 5T BUE R B T I, A w) s BB, AH SRS AT
THERGEY], ARG TTAE, BNk 7 AR AR E e
11.7 HEHFAMESAF R 5B ITARER
11.7.1 HEHAES A TR 5 BT B8R R e A HE I
EEERAL: NIRRT

AL 5 NS A7 v A 4
L5
5 . o 24 {7 24 1 ‘
IF AR FLIT Uk
FRAZ 4 SERAL S 4 GREN
s
A LA Et A1)
Citigroup
Global Market 1 - - - - | AHA B
Inc
FRIIES5 1 - - - - | AHHT Y
SC Lowy
Primary 1 ) ) ) | g
Investments
Limited
Guotai Junan
Securities 1 - - - - | AR
Broker

5% 60 T3t 64 7T



[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

PR 1 - - - - | A
Goldma_n Sachs 1 ) ) i | g
International

5 % 1 - - - - | AW
AR 1 - - - - | AHTHG
i ERUE S 1 - - - - | AWHG
H g 1 - - - - | AWHG
cicc 1 - - - - | AHHTHG
M8 1 : : : | A
International

JP Morgan 1 - - - - | A HEG
Barclays Bank ‘
PLC London ! ) ) ) - | R
BNP Paribas

Corporate&Inv 1 i i i | e
estment

Banking

CITIC

Securities 1 ) i i | e
Brokerage(HK)

Limited

Haitong 1 : : - - | A
Internationl

Bank of

America 1 - - - - | A
Merrill Lynch

UBS Limited 1 - - - - | A
BOCOM

Intern.aFlonaI 1 ) ] i | e
Securities

Limited

TE: AR AL IR FEAR T A -

(1 TR, F25 R

(2) WMo IRDLRGF, I 550 bn i 8 7] 2B IR DU GE 5

(3) GEAT L, fERIL—FNEEIENEETN;

(4) WHBEEMTE, %, B nNaEnliE, JFRgm sk &ia ik m B IR 1 2R,

(5) A E| RABERIIFTTLRE 1, REMIN L A 2 IR Bt B AT A0 2 TR 158 T 2 A B i 70
ATV S BT e A . A B ORI Fed ity DL 32 6 A i (015 IR 555 REARESE 3BT
R DR, SROEE IS .

WPERE A ARPEXT S UETR  FHR BLAO S TR . WU R OLI B 1P AE R, 15 &3 5 I Al

% 61 i3t 64 7T



] Z o [ il A5 P RS 0E e R UE R 0BT (QDIID 2017 SE4AE AR 7

FIRRHERS, 12 R 55 BT 11908 A P IE S 24 W28 5 Jo A RO TR A i L RO 1 R 47 P R R R TR A
), JFa A FHIE.

11.7.2 EEHM RIS A R 5 BIT#AT RAESR B3R fI5 50

ERURLL: NIRRT

#7225 [ e 5Z 5 BUERE 5 BT 5
‘ Ll S A i SRR || M
75 44 PR A 4 - A 4 . - T4 -
i i i
A Ee A1 Fr Ee A LA ) A
Citigroup Global | 41,249,
32.52% - - - -
Market Inc 909.24
40,710 479,000
ERSCIN o 32.10% ’ 77.22% - -
R 55 711.06 ° | ,000.00 ’
SC Lowy Primar
Wy Y| 14,069,
Investments 11.09% - - - -
. 178.38
Limited
Guotai Junan 13,271,
. 10.46% - - R B
Securities Broker 168.26
9,908,0 141,300
TR B 7.81% ' 22.78% - -
TR 60.27 °| ,000.00 °
Goldman Sachs 6,642,0
. 5.24% - - - _
International 51.30
990,01
= ' 0.78% - - - -
WS 2 0.95 0
RIS - : : : : :
B ERAIE 75 - - - - - -
g A - : : - - -
CICC - - - - - -
CMB

International

JP Morgan

Barclays Bank
PLC London

BNP Paribas
Corporate&Invest
ment Banking

CITIC Securities
Brokerage(HK)Li
mited

Haitong
Internationl

% 62 T3t 64 7T




[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

Bank of America
Merrill Lynch

UBS Limited

BOCOM
International

Securities Limited

11.8 HAth B KAt
e
5 YN A P TR "
i
L 22 E A B R R AN R R4 | (PERERIRY . (EHE 20170914
QDI FEE A RERASE FRN GIFEZRHRY
) 22 E AL B R R AERH R4 | (PERERIR) . (LIFHE 2017-09.22
(QDID G PAE N BN GIEZRHRY
[ 2% [ A b A5 RS IR i B R S 4 . o
3 (QDID A H® I (eSO BEENE L ;;f%iigg;@ﬁ 2017-09-30
FEIF R B AR G B A 5 ’
4 T E 2R E Al AE B ARG % 0t 55 AUIE S 35 % CHEESERY  EHEHE 20171012
# 4 (QDID 2017 T HEEARZ G A S FIN GIFEZRR)Y
CHERESERY  EHEHE
5 EERESEHERAFAERFEEA FRY. GEFZRHRY. (IF | 2017-11-04
FHHHD
6 ERESEHARAT XTI FESIHBR | (PEIFERER) . (REHE 2017-12-0
T 7 PR EE A R A T BN GIFZIHH)
. T [E 22 P [ AV A7 PR I (25 AR S5 45 % (R ERESHHRY (EHHE 2017.12.07
F4 (QDID) 2018 il HE 1= 5 A H BN GIFZ5IHH)
. ‘ CPENESRY . EHEHIE
EpE g INE TR P g gl
8 {.Eiimfa;iﬁi%“ﬁéﬂﬂﬁ SHOH ) ey, GESAHRD. GE | 20171230
AR % EHD
12 R EERRHEMEESS
12.1 WEH N R — R E A ZE S0P AR 8 20% K 1F i
0 I R 2 S AL S WA R A SN
e e A RS mEiIL X
H) A\ [aRAY
g | e | s |00 | V00w | seew | pasi
20%FJ e [E] [X. (7] ” 8
2017 9 A 13 H
- . % 2017 4 12 J] 99,999, 99,999,000.0 59 4504
000.00 0
31 H
P2 R XU

ARG O PUFA NG O TP, TTRE S PRI R — R G B A A KU [l 1 51 & 3 & 8l

% 63 Tt 64 7T




[ Ze o [ AL A5 R IR i3 AR % 364 (QDI) 2017 F4EE s

(WA, eI R A |
83 ZFEXMHFEZR

131 #EXHE=
1. PEAAE RS IL R RE R R &
2. EANAE RS G AR R (QDID FEE MY
3. E S RS IR R I B A< (QDID EMHIHL R
4 At U R 1 % A 1
5. VEHHEIN TR 4 A 0 HoAh S

(QDID }:4&4&

13.2 i =
ARESEHANERESEHARATPAMA—— BT OX AT 18 5 8 SHEE KA

X

16 2-19 .
AR EAUE NMEPT

13.3 B
AR WATE GBI 00 & A SO AT AEA R B BN A\ Wl B2
7% R4S Rt LG : (021D 31089000, 400-888-8688
P ERHLTE: (021) 31089000
Al WE:  hittp://iwww.gtfund.com

ERESEHARAT
—O0—/\&#=H=++tH

% 64 T3t 64 7T



