S FeHRELFREERIARE

(R&EH:. 201847 H1HZE9 A 30 H)

—. PR

FRLAHK: PhabheFlENEERAERELLFR
P KA 7JB001

FEdm ARG HH:  2015-1-14

BREEA: FEEREBESHERA

FEAN: FREEATRMAARAF

FEMEICA: FEEFRICEEARRFTEAF

Z.FREERIL
(=) BERIER
EREHN, ETF (DL FLELEENE) AHFTL L ) (AXThLFerts
PR R AL 4) (AR K (2013) 24 5) RAME X EZENFMEELRNL
s BAMRXSENE, EHFAERFEEN, RETERGRAE. REBRFTHEAT
EEXFIMEZm AR BNATA, R REREEEEGA, F8RH0E T %,

(Z) EAETH

(RThlEsbFELEFRA RPN L) (AL (2013) 24 5) EXF8 =K.
(XThlseEeEREARER R FAMMER) (AFIA (2009) 1564 5) B %
“IpEt S ARWEARFT; (X TALFLRELST A X FMNEL) (AHITL
(2013) 24 8) B=4F L. "FATHREL T RREAZNLE; WREBRIANE
Ny HEAFERS,

et FEENNHRGARAELLTRT 2018 F9 A28 HREBEFRE, K
T F A AN TR B E S, ARBEEFEWT.

FHH Yot [E] 3%

A H<6 A 0. 50%

6 MAS<FAH<I F 0. 25%
BFEH=1 4 i B ]




ZERERER
(—) FREFEEMREEN

FaRFEECD | XERE () | BgE Oo) ®E | £AF | Fwm
ey, R | Mk | R
% %ﬁz ®F | &#F | Uk
#1 Wi | vk | Bt
141 * 440 K B | #K Llécéﬁ () | =) | s
&)
E
(%)
1.224
531,193,5 | 539,205,9 | 440,276, | 440,309, | 1.2065 5 7,970,60 | 1.50 | 3.39 | 22.46
55.47 67.51 652.23 | 988.46 5.54
() HERFE2HEN
Yo o b ﬁiﬁ/ﬁfﬁm 5 WA (%)
SRAT VE B 2 3,087,330.82 0.57
R AT ESR 0.00 0.00
—EBIUN (b—E) 28 0.00 0.00
R/ M NER ' '
TR ENREBHE 0.00 0.00 5.28
TR TFEL 24,964,891.82 4.63
BEEM A 407,164.31 0.08
Rz WCIIE 57 AR 0.00 0.00
H A o R 0.00 0.00
—FHLL FARATE T &/ 0.00 0.00
I F K ' '
(& fi7 0.00 0.00
& Bl 5 0.00 0.00
A (A ED 309,882,702.34 57.47
HEdW@mAR | EHBAF 10,043,000.00 186 | 109 93
e HHE R 178,979,600.00 33.19
B[ A& 3 f57 21,142,621.19 3.92
e 12,680,114.82 2.36
Fer s (R, RE
B ) <30% By 3 R & 4 20,000,000.00 3.71
PR




B AR AT B I PR 0.00 0.00
fE 46 7= & 20,000,000.00 3.71
e AT 0.00 0.00
AR AR 1t X 20,000,000.00 3.71
T A 0.00 0.00
Fth [ R g 2K R 0.00 0.00
R ZE 37,758,901.31 7.00
REES. BREES 3,445,290.00 0.64
RAEERE =R (RER
WasEwp | K HH>300) 0.00 0.00 264
AGE (3 B8 ) 0.00 0.00
e T B 0.00 0.00
H A 25 2K 0.00 0.00
H b B 15,161,394.79 2.81
A1t 677,553,011.40 125.66

i

LS AP & B AR R T AR R AT

2. B H/NTUE & 3 77 Ll 4 R A R /DNTBUR =8/ % i T E R
JLRATEHMERSBEIFER. L REHFER. BEHEFH,

4. —FHURW (F—F) ZMEHR/BPRERX, AFHE—FUAN,

5. F b7 BIFNEBMAIUT ST,

6. MBI NN (AB)D) AT S

T. X ERARTAERIATERURRFERNEA, 2R Dl (RF) 17 &
“emft” TRt

8. A M EAET K. TRMG. 2 BT T # M.

9. it TABER LR F A TA,

10. A3 TR BHEBAK. HER. KERFRE T,

1L RIEBBRRIEE B TR ZRIES, N “HME>" TT4it.




(=) &F

% 7= 5 4

1. g A R K E N
D AHEARBIEH A28 ABRiE2: 07T
2) AHBABREHRAAF e AANELHAE (A ANEY ARUASTET)D

8¢ HFaE _
K - AU I\ A5
1 — — _ _
N AN EE é%ﬁ/\fr -
2LRE. £, mEHE (GAEAD
BE = - - BHRELEF R
=t N N N ‘E ( )
1 K\ FAT 601288 753,000 2,929,170.00 0.54
2 R EARAT 601328 427,500 2,496,600.00 0.46
3 o VT AL 601225 214,758 1,868,394.60 0.35
4 7 F| R 600887 64,700 1,661,496.00 0.31
5 w [F f 4 601088 71,200 1,451,768.00 0.27
X4 _ BHRELF R
- | ALK | XERE (75)
e % & TE OO g w9
N E
1 j‘ﬁz’g‘ﬂ = 000725 24,142,249 24.142,249.23 4.48
o 5 4
2 HE‘;:* " 000402 11,072,402 12,680,114.82 2.35
3 50ETF 510050 804,800 2,139,963.20 0.40
4 300ETF 510300 372,100 1,305,326.80 0.24
5 LERE 511990 8,221 822,642.59 0.15
% TWE/BERAR | HEFRELS &
= £ R G c
pe | BF ik H& (%) | EEEA %)
17 37 345 Bk
1 TR 031759010 300,000 29,980,035.61 5.56
PPNOO1
1 W 2
2 7 AT 131760004 200,000 20,258,000.00 3.76
GN002
1 SIZ:%\\
3 TERLR 101754012 200,000 20,256,000.00 3.76
MTNOO1
4 16 %7 02 135845 200,000 20,224,490.41 3.75
5 15 & 7= 125779 200,000 20,154,717.81 3.74
F: RAAEARPRERETTEERESRAED,




3. HTHBHK A FK K (RAALD)

i | DTS
N I n > 7 N = \ N > JJ\ A ﬁ Y, S

=5 Eg;“ win | mm | ks oy | KEET | oaw ey
- /J\ (E)

JF = (%)

1, - - - - - -

e DT TEES
Q é > N S— ) N > JJ\ Ay ﬁ ~, N

=5 42;“ s | mm |was | FAER | oy
- /J\ (E)

JF = (%)

L, - - - - - -

T DTS

O i R " 4 AN N

i @ng s | R | was | FEEF | ke

2= * (7T (%)

L. - - - - - -

praey

R | surza

e | mrEas | L e | BmEem | SOTA

e (%)

L. - - - - - -

(I &8 = B AR ()

441 H #f i oL e (o) #iE

et - -
Ei KTEAE R ERATFALER.

m. &L
(=) TR ELH BB S RE (Wwh) BT BR. Gk, BT EAFEEHE &)
AFTERAEESRE LK, KREAFTIEERN T RE M EHH LK 1.48%.
AR EFER®E, NERMNEGRNFREMEHK LK 1.00%, K&EHGHF6HRE
AEM g4 LK 2.08%. 2 AHEF, REXEAMAFNFTREaME (1 FLUT)
g LK 1.50%, RERKAHGHANFREEME (7-10 F£) EH EHK 0.72%. &K
27 77 W, R G P AL A 4R B DK 2.68% . AR W EE A, T LR LT,
MEREARZ.

K BUFR RKIETIK G IE

P =K A 4 7 X 1F) ¥ ¥ 1

r%Ese |[FHREMERK 1.48%




FlEf |FRAVMEREK 1.00%
R/ [T EE RN E ik 2.08%
HAHG |PTREAMEQAFUT) B 1.50%
KA |PmEAME([7-10 ) 5% 0.72%
B 2.68%

KA KIE: Wind, 4 %%
Wk 25 3 ol 2R AT

AZEEFRUHEERASMN, SEFHUABHZI R TR EERT KT EEE, KH
R 7 HELHEMBKMIESE A LT, YK, 1 FHEFRKFEE 297, KL
ZTAT 19BP; 3 FHIE ks % 3.28, & _EZT17 3bp; 5 FHE Mk #F 3.46, I
2 FAT 11bp; 7 £ HE fdoar £ 3.62, & EZF 4T 13bp; 10 FH E fit ki # £ 3.61,
& F4T 13bp.

e AFEf R EACF AL

2018-06 2018-09 E &z (BP)
14 3.16 2.97 -19
34 3.31 3.28 -3
5 4 3.35 3.46 11
7 & 3.49 3.62 13
10 3.48 3.61 13

FREIRE: Wind, # 4 FE

REEF R EEERTAT. SFR, 1 FH E I Rdsa = 3.08, % + 2= T 17 60BP;
3 EHE U R 3.65, B EZET1T 36bp; 5 FH EFHKk#EXE 3.97, BREFTAT
14bp; 7 FHE I il s X 4.26, % EZT47 6bp; 10 FHE I = F 4.20, & E
Z T 4T 5bp.

& AFET ki ZAFRE

2018-06 2018-09 B &z (BP)
14 3.68 3.08 -60
34 4.01 3.65 -36
5 4 4.11 3.97 -14
7 4 4.32 4.26 -6
10 4 4.25 4.20 -5

TR KIE: Wind, #4& %%



Bl [ o % b & R A 3 B BTk 2 bl & XK 3l

[E FF{5i485)) (BP, RHS)  e=m===(18-06 === 2018-09

E %455 (BP, RHS) 2018-06 2018-09
4.00 - - 20 4.50 - 0
i - -10
3.50 - - 10 4.00 20
3.50 - T
3.00 - -0 - 230
3.00 -
2.50 - - -10 - 40
2.50 - L 5o
2.00 - - -20 200 - | e
1.50 . . . . -30
1.50 . . . . -70
vE 3 S 7 0% VE 3 s 7 106
KR EIE: Wind, ¥4 4%% KR RJE: Wind, F4%%F

AZEFEHGWTEHEBEREL, YW HFEHERE —FHERAZLATHE
76% % L% o

Bl: E B RA = & %

250 - . . .
E R FIZ (104E-14E)  eeeceee FAIEL === 20%50 100 80% 537
200 -
150 -
100 -
50 -
O T T T T T T T T T
N N N NN NN N N N N
o0 T OO ~O" oo™ (=]
QO O O R KB K. e =
-50 0 O 0 o O B K g ¢
O O r O r OO O = O O o
NN o W P W ©
-100 N R I Y > »» ®

-150

HREJE: Wind, T4 %%

BFEERMME LK, xAALF THRG, ERAMNZEHESEZEH £ RIEAT,
RPEHE.



Bl: AAA 5 A Al £ £ %

Bl: AA+E LAl = & %

180 - — [SHFIZE (3FEAAA, EIF) 300 - EHFZ (35FEAA+, BT
ceeees HIfIEL ceceee ¥y
160 ] ceeeee 20% NI EL
140
120
100
80
60
40
20 T T T T T T T T T
0 T T T T T T T ; ; ; ™M ™ ™M ™ ™M ™ ™ ™ ™ ™
;g g g g g g o
NN RN I S-S T - T - -
F NN Y ¢ S 4 9 9 F v 8 N
KARRIE: Wind, 4% HEHREIE: Wind, F4 %%
AT R
=FFRATE N NFT T E E K 4 11505 1270,
H: RATNTTHBERKES T
30,000 -
— L JEIF3S e R R
20,000
10,000
0
-10,000
-20,000
-30,000
-40,000 -

FHERIE: Wind, F4FE



K. B g R
450 -
e ROO7 e SHIBOR3M HEEMA RN H K=/
4.00 1\

3.50 -

3.00 -

2.50 A

AXBEERF K%

Syt KAE, it =ZFZ L0 GDP ## i —F 1 6.8%[E % £ 6.6%-6.7%lff
., REWZEE, TR TERLHLLTR, —FEMTHERE 8. 9 AMHIA LR,
BMHBERR, 9 AVIE 30 AFRTE R FHETMELIER, Xy - Z&KWTH
EETHHAL, REEWMEERE; 7— 7@, OAXRAFZTERHLAHELNLIAARE
T, 2558 H-9.9%. -6.0%T#&ZE-17.6%%1-14.0%. 40 7@, 9 Afh 03k
I, BRATANEZEZARTEZRLCERREUAS R B 0RK, MEr—KHEEEH
HB, AARENIFEATFEFERANTANG . BHE, MEXEZFHENE D,
HERNRBEZZ S RE, AREFAMEEZIRRHENNL, F R rE4 EA

BWHAE, B ENNEEEZEXRE TV SR R ANIKE, RREREEN
W2 BREFXRTHNELS, B EEm@KNERT L 4.

WHRKE®, 10 A 7 HRTEHENE ZKEE, #HNEF#—FPHE, TN
BHits, EERBARE “BE+E#H MLF” WEBEHE, kKERk, —F@TT*k
TREB A ERAY K, —FERERBATAGRA, BEHTHKELXAT, FELHEF
FATERAHER ENHNE, REXFNETH. £xEEALHREAH, WA
AERT, PERTHEFT “AEBRFPU+BEERRTEL” WRFETLRE. &
TEZWAFEREZ BERNGFTFR. ALBRTAALAXEFNEZNER, REAE
HMAELEZHIRE.



W RE 5 R K K

8 Atz TaZ 2 it e E U KEKTIA L IE ZRE, 9 ARUIK
Z#BEHERREHEREI/ME LK, FREWEKEERE, CRLELHRUREFH
W, BtERrA, BEEANZES, W D RBEHWE —HFRTERT
R, RETITEFERSINS, R E, BHUBBITERRE N £, HUME
RKBERZ, DEEXRERUKAH, ERSEHNERXIN2.

ZFE, FRFTIR TSR, ATAREXNFRIRD. LFFemitLIRNAE
BREEERI, GEHRAMRKFAENDEEERE, THEEMELEERTERAKE,
Edr = R 4% FEE A .

BRE=ZFERkE, FIEZIEWM KT 2821.35 &, ZE H#1E 4-0.92%, &KX % 8.29
FALTG; HAERIEWHIL T 8401.09 &, Z=Z #1E-10.43%, MK 4 10.96 7 127C.

WHh7TwE, =FE, RE. RIT. WEAEGTF IHRREABRE, £+ REKR
REKIE 12.71%, HAFERIARERR. ZARE. FHRMRE., & T REERAKIE
BRI, HFEAEBERIAKE-16.93%, I RE.

LR
[FA47] %
15.0000

10.0000 -

5.0000 -

0.0000 -

-5.0000

-10.0000

-15.0000

-20.0000

WK BB HAT: BB RIE WIND # iR

HAHEME, AFEWNT KA THELFBERIMAEMS, RXEZHFHHL. £
SR TAZEAAR, KERECHEFTL MAG0. BHREFETL LS, FHHANI
HALRZEH K.



000001.5H [HiESE] M,

AMO(5,10,20) AMO:1415.32{Z, Al h1Z AMA10:10.83751Z

7/ MACD(12,26, 346 DEA:156.96566

09.06 10.09

MA10:10054.07

7] MACD(12,26,9) DI

/F&R!ﬁ?ﬁ% K%%@ *5(?‘@%/)? WIND ¥ ﬁk

(Z) FEHETEREFEN (wa) G EmaR i &)
FTEFETEHFAEA TR, BARILURKE S BEFELF.



A, AMEERHANER
(=) oA AN

fFFEANK (DD

i #i K

17 18

(Z) H

~. FH
MEABEMETRENAE., KE. RRAMERL. EH. TE.

FEERemERAARAT (FEF)
201849 A 30 H

R

L ORBEE IR ER AR AR LIRS L H.

2. KED . FRRANR MARFELEALL.

3. 2 (=) FREFSERNEELE, TR HERTHFELS, BAEKS R
F AT A B BB

4 RIURBUHFRGEER G RRACEALGEA BRSNS,

5. 4R HA AR = A AR O B A B 3 A A R B
BN-ZHE-HER-REEBR-XGRA-FELH-LUEN (AEFHE. #
EHE),
OB st R B S ok 3R = R G /A B RS 1, B
B EATER, NREERA BT E 7R, A2 As K%
L P U M R S
KA AIR BB AT RS ) X CRES SR SR - R —
KALJE BAAE) X oo X (IR BB+ RIRE— KA AT JE R RS ) -1
b,
LT B AR IR B E AT — % 5 BB et
AL JE B = A TR S-S (A T 44,



6. WHAREZSFREF -—HIWNT R X~ EENERERL T2 EEREFETEA,
HAEN, RTAAAELFERAREERARET:
]ﬁa+RHmmm
(DIZHEH G FAA(KEIDEE R ZE={[ 12 1-1}X100%;

H#, RL A8 (BELeFAERE) WEIHELFRIE, RIATETHELZK
i, Rn AMEHRNET 0EEFRE.

[ja+Rmmmmm
(DAL FAAAKRE T FEREE={[m? 1-1} X100%:;
He, RIAMEHREZERENTHE (RE2GFEREEA) WETHES2FK
#i, Rm A% n—1 RERBFES n KA ENE T HEL2E WS, RI AREHRE
—RENBEHRNE T HESF R,

E, BHErhEeshka=24%0E %W/ S HE 20 F5 8 X10000.

7. NTEREMPER, BESEHNTFHAEHREE,

8. MEHABMERMEMNT 11 TAMEHIT T~

9. BRI GMEFEALTHREEZRAE S @ BN EF 5 RLENFMAT
W EREMRIERTESE,

10. @ FA ALIE dEMEFICAE (TA REHFFHI



