S FeHRELFREERIARE

(& :. 201944 A1 HZE6A30H)

—. PR

FRLAH: PhbeFRENEARAERELT R
P KA 7JB001

FEdm ARG HH:  2015-1-14

BREEA: FEEREBESHERA

FEAN: FREEATRMAARAF

FEMEICA: FEEFRICEEARRFTEAF

Z.EREEBRA
(—) BEIEL
EREHA, EF (DL FLELEFEAK) AHTA 11 ) (XThhFeLx
%éFmﬁ%ﬂﬁm;%»U@HMz2m324%>&ﬁ@ﬁ%%¢%MﬁﬂﬁAﬁ
W, BITRRXSBEN%. FHRERFEN. KBTEELGFAE. REMR K
@ﬁ%ﬁX%ﬁﬁ%iﬁAﬂﬁ%ﬁﬁ,F%ﬁ%@%ﬁ&ﬁ%ﬁ%,ﬁﬁﬁkﬁﬁ&o

(=) ERETHA

(T FELFELFRA R AMNEL) (AHI L (2013) 24 5) EXx45%
CZHAXTELFLELTEFAREF A FAMNE ) (AL (2009) 154 5D
FRE TERRE AEWEAFT; (AT LSEE5EL7RA XEANER) (A
HER (2013) 24 8) BF=4£F L. "EXXTHRELFBRENENLE; WREER
WHEN; EMEAFTE,



= FRERER
(—) FREFEEMREEN

FaRFEECD | XERE () | BgE Oo) ®E | £AF | Fwm
R | Mk | R
A
ﬁ%i B% | BE | DK
#1 Wi | ki | Bit
141 * A4 K B | #K “&éﬁ () | @) |t
(75)
E
(%)
661,947, | 793,046, | 513,023 | 608,659 1.302 | 7,403,3
1. 2903 0.98 | 5.17 |30.29
452.10 | 842.97 | ,452.63 | ,482.22 9 |30.70
(Z) BEREFELHER
Yo o b ﬁ"'ﬁ/ﬁfﬁm 5 WA (%)
SRAT VE BT 2 13,662, 102. 80 1.72
R AT ESR 0. 00 0.00
—EHA (&—5F) 2 0,00 0,00
BEH/ M NFER ‘ '
RLR FNEE o BR 15,000, 256. 65 1.89 | .34
TR TFEL 20,054, 275. 00 2.53
BEEM A 1,394, 540. 28 0.18
Rz W 7 H 2 183, 335. 93 0. 02
H A o R 0. 00 0. 00
—EHU ERTEFH/
il 2 0. 00 0. 00
& 1 0. 00 0. 00
& Bl 5 0. 00 0. 00
A (A ED 351, 389, 280. 61 44. 31
\ EHRR R A . .
B s e 3 6 - -9 0.9
= A AR 243,462, 000. 00 30.70 | 92.03
B[ A& 3 f57 32,973,279. 56 4.16
RArE4E 0. 00 0.00
REF & ChmRe, RE
& R <30% Y 3E A% 4 0. 00 0.00
PR
B SR AT E M 0. 00 0. 00




R 65,998, 500. 00 8. 32
R F B BT K 0. 00 0. 00
A& AR It X 36,000, 000. 00 4.54
T A 0. 00 0. 00
Hoh B e K 0. 00 0. 00
R E 58,389, 292. 14 7.36
BREES. BREES 5,691, 910. 00 0. 72
BREERR S (RER
AR 3 % 5 7 Bt B 71> 30%) o0 S0 g 08
AGE (F A& ) 0. 00 0. 00
e T B 0. 00 0. 00
H AR 25 K T 0. 00 0. 00
Hop = 15,683, 149. 35 1.98
At 859,881, 922. 32 108. 43

e

LSt A= & R R T EERRRAET,

2. BB H /NG & 3 P2 L 4 R A RNV 7= 8/ % - BT AR
LRATEHMERGBEHER. L REHEFR. WEMNEF K,

4. —FHUN (F—F) ZMFEFX/DREFRX, AFHE—FUN.

5. R & #IHNERATT LT,

6. MEGIH NS (AE) FIT 4.

T.RERAR TAERLATERURGFEFROZA, 2 AFAN “dl (NED) fi7 =&
“eR67 T A

8. A A i, TR, 2 ERZ M.

9. it TABERLRF AT LA,

10. A2 TRAHEBRR. RER. AEhERTTE

11 RIEHRRIEE B TR RIES, AN “HMWE>" %t




(=) &F

% = 4

1. R HZAENL

1) AR A Rt 3 5%

A s AW RIES: 07T

2) AR BAEH R AL ANERSHE (NN EA A LAFET)D

8¢ HFaE B
47 \ AT AR
fye ® Al wm | ¥ SRR AR
1 — — _ _

&ﬁ%ﬁ%ﬂé%Aﬁ -
2LRE. £, mEHE (GAEAD

BE| = = _ BREEF 5

=t N N N ‘E ( )
1 7 | B 600887 118,000.00 | 3,942,380. 00 0.50
2 BEIRRAT 601939 483,300.00 | 3,595, 752. 00 0. 45
3 A i B 600183 212,300.00 | 3,195, 115.00 0. 40
4 B =W 600332 64,800.00 | 2,654,856.00 0. 33
5 FHRELE 600066 202,229.00 | 2,633,021. 58 0. 33
X4 _ BHELT R

L | EeLKk | XeRAE ¥E w1 (o)

5 BHEERB (%)
1 e EIRE 511990 200,037.00 | 20,004, 900. 22 2.52
2 500ETF 510500 ,067,500.00 | 5,691,910.00 0.72

AN A E
3 j(ﬁztgﬁjji 000725 49, 375. 00 49,374. 78 0.01

li HAE /PR R BRELETE
| masn | GrrE | %E ¥ IRA &

5 A& (G6) BHEERB (%)

Ve &y
1 T IR 031759010 300, 000. 00 | 29,980,035. 61 3.78
PPNOO1
1 W 2
2 7R 131760004 200, 000. 00 | 20, 748, 000. 00 2. 62
GN002
18 ¥ & AU
3 8 RAAT 101801554 200, 000. 00 | 20,478, 000. 00 2.58
MTNOO1
1 G| A
4 8 AFIRT 101801364 200, 000. 00 | 20,452, 000. 00 2.58
MTN009
18 FH A
5 8 TR 101800426 200, 000. 00 | 20,400, 000. 00 2.57
MTNOO1

Er WA &P RARAT W ERER KRR,




3. HTHBHK A FK K (RAALD)

it ‘ R EZREAEF
; W - R e F N
gg | BHPE L pmy | wm | KER | mres o | 2enswsl
= %%’J‘ (/0)
55 (%)
1. - - - - - -
B | v & o EZREAEF
ma | BEEE D pen | wm | KEF pwew o | 2arew
= %%’J‘ (/0)
55 (%)
FIEE -
BRAANE | #EEFH
1 RHEEE | ARTME | 24 7.12 | 16,000, 000. 00 2.02
HeEH N F]
el
2;11 g TR
2 PSS A R 2 & 6.70 | 13,000,000. 00 1.64
RN N F]
12 #611 X|
Tu?;g; Pafd
3 PSIN A R 2 & 6.20 | 11,998,500. 00 1.51
RN N F]
12 #611 X|
K AME -
ﬁﬁf’j A
4 R EHA R 2 4 6.94 9,000, 000. 00 1.13
FRER | s
AEFET |
X
e S i
BR1S | FLEHR
5 S6%AE | ARFTME | 2# 5.95 8,000, 000. 00 1.01
12 #11 X N
(% M
AR | e, . bz AEE L
i) | TR o | | REF pwew (o) | 2a%swA
= ;\éﬁd\ (/0)
= (%)
KILH#-
1 S| reme | 3% 5.94 | 20,000, 000. 00 2. 52
B IR
HRI(F .

D




KiLFH#E-

P | wars
2 v wEBE | 9F 5.22 | 16,000,000. 00 2.02
KRR | g
#F R
(—H#D
i o \
s o L R T
| KR NP e 4 & e A = e
ST I 1 A K& o 13 KT
| iR AT | R % #HE2H (O u%mi%m
F5
1. - - - - - -
(D) |EHE &k BIEL (A

41 H & e ) #E

Bt - -
e KA BB R A SRR

M. RO
(=) TN ALK B R (o) AR, % BT SRR RE AR

“FE, PRWTRARTER, AHAREHNEHRD . MERE, FER AR
M. R BEZERRARBIRE R ERNRY £ X H N 2HE KT RATRHE; A
NEkE, 5 A24 H, RIMRREETEECHRT —F, THE LG NE.
B RRAT FHHEPAT LT 2 W RN E A R0 e R R LKL .6 A K,
G20 a W R BTN, WHAERHE. F0F, PEEELFA KA. FARITFEN
0 EATAT 36 H 09 R o DA RO = IR IR A R S K R I AR R X &, K224 TR
HAE SN T ERE. AH, BAREESCVENNERRFLEAEIAFEEHAL
R FLFR, RO TIF KALARFFIRIA R

RE_ZFERkE, FIFZ4EHR KT 2978.88 &, ZEiHkiE-3.62%, M4 15.73
FALTG; WAE RAEM U T 9178.31 &, F=EZ #KE-7.35%, KA 19.66 F177T.

W7, —FE, Radobt, §17. ZAREXKFARSIOREAAN BT, K
B, R EUORRORIKTE 13.27%, AAFERARER K. FH, BITHE, 83RER
RARMBORIER DN, B P EERRKE-14. 12%, xARE.



m KRR
(671 %
15.0000

10.0000

5.0000

0.0000

-5.0000

-10.0000

-15.0000

-20.0000

IR BB HEAT : BB R IE WIND # 37

HAEME, AT -FEKEAEXHEMEFTEAT, HAIXEAN. ATRREHRN
B, RRFUNEE M. FREABEREFE @ LAS,

00000L5H [ ESE] =% M




399001.57 [FRERES] MA10:9706.26 2000/09/29-2019/06/28(76E)

FPRETEL K LB $KIERIE WIND 4R

AEXTEMABRRE LK, REXGHFTHERNFHE LM EHEHK LK 0. 76%.
AR EBFERABE, REAZGAFHRETERE LK 0.58%, KEEAGHNFFHRE
FmEMEdRE LK 0.95%. 2 AME, REEABMBANTHREAME (1 FUT)
FHEFKO0.72%, REKAMGANFHEEEME (3-5 ) 58 LK 0. 90%. & 67 H#
FE, RETEEEH P ILEEIER T 6.00%, AAEKEAE, THEERARE.

®: RiAaREHRKSE

2019/4/1  2019/6/30 K I8 K 3K #&

i # 46 il R R E 194.39 195.86 0.76%
42 A TR GEAME (LFUT) 8K 170.94 172.18 0.72%
®AH ¥ KA M F (355 ) K 198.14 199.92 0.90%
#) & Af TS M 8 185.73 186.81 0.58%
A THREME (1-3%F) 48K 176.13 177.13 0.57%
KA H THREME (7-104%) #BHK 186.32 188.16 0.98%
: A A A A R M E 176.77 178.45 0.95%
THFLEAH THECAFAME (1FATF) B4 176.68 178.47 1.01%
TERFAKAR FHREFAFAME (3-54) #H% 189.92 192.08 1.13%
KFAEAH FHEKBOLGEME (154 TF) B 157.21 162.29 3.23%
HKFEAKAY FHEKBOLHEMEF (354) 5K 221.40 225.04 1.64%
EEZ W I 3 1 337.01 316.79 -6.00%

HHRIE: Wind, ¥4 %K F



Wi 2 2l % AT

AELBRWEFRKZEERY LT, YF K, 1 SHEFKEFE 2. 64, %K _EZF 4T 208P;
3 EHEFKIEE 2.94, B L% 4T 19bp; 5 FHE Uz % 3.06, &% 4T 4bp;
7T EHEFRKERE 3.26, B EZFE AT 8bp; 10 FHIE Uk R 3.23, K EFET4T 9bp.

& RZEGREERAFRE

154 35 55 7 S 105

2019/4/1 2.44 2.75 3.01 3.18 3.13

2019/6/28 2.64 294 3.06 3.26 3.23
x5 (BP) 20.22 18.80 4.44 7.66 9.22

TR EIE: Wind, =4 LT

AEEAGKEFEE LK T UK, 1 FHEFFKEZE 2. 73, % LZF _E4T 14BP;
3 EHEFEUkE R 3. 19,3 2 4T 3bp; 5 FH B T d 25 % 3. 53, & & 4T 4bp;
7T EHEFFKEE 3. 74, ®REFTAT 9bp; 10 FHEFFKEZE 3.61, K EFTAT
5bp,

e AFETFRKEEAF K

15 35 54 7 105

2019/4/1 2.58 3.16 3.48 3.83 3.66

2019/6/28 2.73 3.19 3.53 3.74 3.61
% (BP) 14.44 297 4.26 -9.23 -4.55

HHEIE: Wind, ¥4 KE

B: Eftdks xR L5 B BT frdoas 5 i 2 R & 5
34 ) (BP) () ———2019/4/1 2019/6/28 | % HO[ —a (BP) (5)  ——2019/4/1 2019/6/28 | *°
38 | /\ |
32 | | 4 a6 |
34 1 10
3.0 -
{15 32 |

28 -

N VW
{10 10
28 ' .
26 | 45
15 24 |+
1 -10
22 |

. . . 0
54 T4 104

26

24

22

1 & 20 w e sy e 10w -
KHEIE: Wind, F4 4K E HRGEJE: Wind, F4KE

AZFFZEMEREEARE, SRTHFHERE —FHECHEZEHEF LK
FF 2.



Bl: E B R A = & %

B 10-34

16
14
12
10
0.8 r
06 f
0.4
0.2 H
0.0
02 F

04 L
13-09 14-04 14-11 15-06 16-01 16-08 17-03 17-10 18-05 18-12

TR EIE: Wind, =4 %EE
AEEERGEARTAERGRG, BRAAZEKE, RERENTE,

Bl: EHARMNZAS

35 A+ 39— =AM+ SHE ——eo AN 1S — - AA 3

A+ 14

AA S

3.0

25

2.0

15

1.0

0.5

0.0

10 11 12 13 14 15 16 17 18 19

TR EIE: Wind, =4 LT

UNFIRIE7DE -
AFERTBLNT TR ALK S (FREAEEMEEI ) 38584 L.

Bl: RATWTE T F & EER & St

07

HZ5E)

-2250+

-5000-—— T \ T \ \ \ \ T \ T \
20190416 20190419 20190425 20190507 20190514 20190522 20190529 20190604 20190610 20190613 20190618 20190621

PR EJE: Wind, 4 E%



Bl: sAwgAELS

A E— Y DROOT () == =RO0T-DROOT (wA#zhF3) &) | 7
\l\ { 070
40 r \ \/ 0.65
Avi

\I l @A { 0.60

35 | | .
. .55

L T |
4 0.50
3.0 |

Kl v Y ' | 0.45
25 | 0.40
1 035
2.0 - - - - - - - 4 030

18-11 18-12 19-01 1002 19-03 19-04 19-05 19-06 19-07

AR KIR: Wind, #&%E

AKREEEHF Ko

D BCREA L, BERTREE— &R L8y WG

it m, —FEERGDP FIEK 6.4%, HTH— M, T Warx TEH
REWEW. KT, —FERTMMEAELZ A EREFORERN, L ABEST ZAAT
&R, NERLE, RITAFWEITE, SF - NFELPEXRT . WIFXEZFE
MEZit, SEREAR. EHEINFEKAETZET HH.

MO ERNRRESLE, TRENZEFURREL, BT —FELIFLR, 4
A19 BB 2N ARAEAHET ; 782, BFRAERBEEF TTEATE
AW, 4 A2 HY AMAZERBUENBCRE FHRE Y BB G, RE
4 At s AGFEERSE, EXRELLEEFUHKKREL,

4R 25 H (AR B FIRAA“FofEd e MEMERE(BFHEERE)”
W CE, BIR SN B IR R 2R AT R BT BN T AT R A B A BN, B T4
ML My T EME R, SEEMFRMNTEAENALETETRETE. 6 A 4
B, (L5 HM) RIEN “HeMEMERZENETR TR WXE. 6 A 18 H, (4iF
) FlxmA “UUpteMEmERERRNFTEL” BXE,

2) NEATLEE, 2FNEFASER LR EREE A,

o W 5 R e R R IR, BAA B RD 3000 10 E TR g ARAE X BB T BB BT T
7B, {EHET 2500 12X TUE & B KB 10%42 7+ 2] 26 E A IE R £, H X 0 fudd % 7~
ViR AN MANFRAEE, THFIAEASHEN LBE R

MNAFE, 45— FEZFHIERRAD, —RWENMEK, —2HFEHWE



AHMH. 2015-2018 F—F F ) X MBZA ~09, B 19 F—FFHIAT H#4 1 FT2HF
F, MBAARFEEREN., ENAGNMBREELT, X —BEHAEFLEE, —Z
Bl X UWHMARAF T REAE TR B LF, B —F WM T REN AT E
Bt Tt R R M — S E A AE AR, EWARNAER D, EHEES
AP ELFVRXEAEARNERLT, —ZENHLARARE TN A ERNTE,
WEI TR, MBRITHARIUE 4 A G stk ERIES,

WNEERAER, B MXBEEFHEMFREANBATNE: —FTEURMTRTE
EA#, *REEATELXHEREEA. BAEE, 2015 FH 758 E B4 FH LUK,
W T EABEFERYE, FEEAGD, SFURMFHTRRATRI IR, &
Bl X e 2 & H AT, BRXEFHFRE LATWNRCT . 2EATNE, 2015-2018
£, BETIEMET 19.8 - FF%k, M 2018 £4 5 TEHMABNY 82.2 ZF k., K
ERABEENLNITE, AR /LER Y& ARKTETWEEENF L,
2009 F I AWM AETE, RSERFR—BEFE, XOETVAEFTHRNNERZ —,

BExzg, #iFaE N TATEA . B, 2019 FAHIRK B AT%E BRI, #Ho
. OBEHMBAAL EARERAEL T0% KHRHER M ERZ R, ZHNE, WMHEA
o, RHAZELG TR, HEARAHE BN L. ARFHE 6-11 B2
Bo WA, AFEWM AR, HAMAETREELRAT. PLALTMF2EF T, Mikks
RIREAE “miA%7, AWRTE A LT AnE, A HA K& T Yk —

BEE, SEREMFESEWNEAE: EAHTHNGD, g — 2K
K, 2FHFABTREN “BRKE” KA, EERE EFIHEE,

HH R T RENEERSE, ROAWRFFTHRZEECEET FTHE
B RIOUEE, GAHLENKFELRK, KERFHETANZAAR, HREELY
EmigE . RATVNA, ERAGH TA R A7 E, BERIATAFEER AHTE,
RABRU=ZFUN A E; R AE, #—F TIH R, BRI B RS 4= 8 0
. MRARCK; TEREECEHIRS, WA CEATREE, FASFAR®
BUR[ # 589 Beta; FARK M ECETT B TR, Ak ESFat—F T, MilE
FRE A EORREE. THARNE LT ZLN. SMEATHZNAToMAEE, FFH
BRERFNEEFERXERBARFE; Wb, SFTREAT 7R, NERHRHK
A

() MEETEREN (WA Gt ERER T &)

FEFEBETEHFeEA TR, BARILUR K 7 BEFELF.

AFwmfEREERMAEFEER-RBAERTES T &BEH T, FREH-¥7
1 TEGHEEERITL. FEER-LRERESHSER/ITX. AABH-ZTFE



AYraFEeftefRitkl, FRER-g21 TR F&ERITN (FEA). KT
Fr 2 — AN B AR A O OB B TR (B D KT I -k & VB AL A A B R
W FIR] (8D, BABERESR.
A, HAE BV HEIL
(=) wFRAA K

HREANEK (DD

e R

34 41

(Z) Bt

7. FH
MEABERSEERENAL, KE. RERWEEE. BH, TE,

FEEREBRAARAR (FF)
201946 A 30 H

E AR A

. BERFOHAEEERLANARAFX~HEKRF SH.

2. AX¥ “Z. FaRIAEL WAZTFELRE ALK,

3. = (=) FafmaEmkmERE, S THREHERIHFTES, HWEET &
AR B F IR I R

4. BALUR R R RERE ALK EEANEEAF &I BRI RS BT H0E.

5. MEMNE A B am=ARHE T H A BN F R E g+ A EE SR+
BAN-ZHF-RER-BFEER-RXZHA-FNELH-EMEF (BFFiHR. &
HHRE).
R R ERA BB ETE Tk WA FE =R B0/ HWE R E-1. &
FHEFESAREL, NWREEXHASBETHETA, oL a2 reEERs
Enaz Sz ERKERERFGE. Bl ABMEUELFEERE= (AHE

—RAATR B S A B ) X (CKHIE R T i+~ A8 —

RAETJa LR Xoeeees X (ARBMEE-ARHTE R EEMEE) -1

Hp

v



MR R A EER AW X 7 H B EITH
Z AN O RE S AN S VRE Rl X AR 8
6. RAAAXLEFREF oW R RXmEEMREEETELAEEFETER,
HAEG, RAAAEE R TRER AR T
H(1+ Ri /10000)
(DI H & FmAE(ERIDEERER={[ = 1-13X100%;

H#, RL A8 (BELeFAERE) WELIHELFKRIE, RIATETHELZK
i, Rn AMEHRNET BEEFRE.

[1a+Rmummm
(2% A % 0 B ey A (B R ) % B doss 2= {[ 1-1} X100%;

Ho, RIAREH R ZERENTHE (AL REKEEA) WET A 25K
i, Rm AF m—1 KEQGFES n KERFH A&7 0 E o5k, RIARES =G
—RENFERRNET 0 e KR

E, BHErhEerhka=24% 045/ S HE 420 F5 4 X10000.

. ATREMF R, HENRHNTHLREE,
8. FMERT&MEHMENT 11 TAAEWRIT K.

9. FERASMAFEARTFNhERZHRAEL ST R EELET 2 RAENFATR
B A 3 SRR W R 5

10. 8 H AR mEM BT 28 (TA) #'EEHFFIL



