W FEFEET BEEFIBRE

(AW E: 201744 1EH%6F30H)

—. = R A

A RhAAEFILRAARL LT R
PR ZIB001

PR RKE B 2015-1-14

BHEEAN: FEEGFSBRDARAF
FE N PREBATRG A R
EMBEIEA: FEIEHRBILE Z AR FTEAH

= EREERER

(—) BERIFR

EREMA, EF CDLFLELSEHEIEY (ALHA 11 F). (X FLLFEFK
XA X AR DY (AL (2013) 24 5 ) KM i EFEAFEELE
MY e, BATNRX&ENE. EhFEHEHEN. RBEAEHEHARAE. REMATH
JBATE BN S BAPEZ 3 AR H AT A, M A x & SUEOE B, R AR 7 %,

(=) EAETHH

CFTVEAFHELST A B BB (AMAH L (2013)124 5 ) E54%

zzk<%%Ak$éﬁé&@@ (A kR AR &) (AAEES & (2009) 154 )
FoN A I R AL B E KE IR

«%%Ak@é%%éﬁm%%wﬁ%kﬁwAﬁ%kEmwnmv) L= 4
VAN T}\j‘éj—”%%%)ﬁ sTal }EEWQ‘%/\’H‘”
W ROE R B T
HbEARERE.
= FREXREN
(—) &R R 2 1F 2
PR — ®E | RFE | TR
() KERH (&) | B40%E () - s | sk | R

3 | W | Wk
NEE D wa |k | R
wan | wk | o | ok | k| BB e |

(T8 | () | (o) | =

(%0)




236,8 | 537,54 | 206,91 | 466,16
39,50 | 6,885.| 1,089.|2,510.7 | 1.144| 1.15| 4,556,1 15.3
3.59 42 64 0 6 31| 38.72| 0.74| 1.89 1
(=) BRE" A FAR
Yo TRRERE | s ilo0)
AT E I A 3,878,787.96 0.72
i R RAT E A \ | 0.00 0.00
o :fF}iﬂ u Wf/z\~$ ) & 177 2K UAF 7K 0.00 0.00
% INEE S BK T 0.00 0.00| .,
" R e 23,568,828.11 4.38 '
}; EH A A 20,661,432.37 3.84
I CIE 2 3 5K 3,193,996.00 0.59
S 3 20 M B 0.00 0.00
— S DL ERAT B R UE K 0.00 0.00
& 0.00 0.00
AR5 0.00 0.00
A (AF) & 421,518,409.76 78.42
A A 35,207,000.00 6.55
E‘? B 70,271,000.00 13.07
il?z RS 0.00 0.00
% e 8,217,115.41 153 | 1 0a0g
% PR i (7 RefR e IR ZE P #1<30% 20.000.000.00 3.7 '
% R SR ) ARt :
;r B RATIE Y & 0.00 0.00
& /7 0.00 0.00
e E 8 BT 0.00 0.00
FERE I F KR 0.00 0.00
i T A 0.00 0.00
b e R 2 KR 0.00 0.00
A 27,789,898.11 5.17
| RERE. ReHds 0.00 0.00
fﬁ HREERRT & (RERE LA > 0.00 0.00
% (30%) 5.17
B | BGE(FE A H) 0.00 0.00
AR TR 0.00 0.00
b A 2 K P 0.00 0.00
F A 12,763,413.65 2.37
&1t 647,069,881.37 120.36
i
158 T AL B P AR AR R W AR R R AR
2B FAH /NI 1 ] 4% IR A RN TR WA AT E A




BARATVE B Ak & B A
4. —FHUN (&—F) ZHE M UF R,

5.7 b & # I N A BT IUT Siit.
6. MBI N (A ) I T Fit.
7RG AR St TRIZBEATERURGHRER G ZR], AN DY (A7) f7H e

R T St

+ K Fo K

[
AT —FUA.

8.7 # M B T e fir . R 2 ER D A
9. i fir T 2464k o ek it T AL

1040 T AR K. &

4
S iR

ST E,

1B R RIES R TR ZRIES, FN MW" Fiit.

(=) RFH~
1. feg 0 S 4 FE IR O

1) AHIARBAGH 00640 5 A B RiE4: 0T
2) AMEIARBAGI R & Ao nMER A4 (A RMER F R LR 5 3HF])

e i R Ll MR
1 - - -
N RAE A 2 BB AT
2R E. A FAERK (WRfL)
R E = & /b _ HZRE AT R
1 ok 74 M W 601225 441,158 | 3,118,987.06 0.58
2 i P AR AL 600963 335,400 | 2,525,562.00 0.47
3 E&E% 601211 78,400 | 1,607,984.00 0.30
4 A A & 600037 107,100 | 1,559,376.00 0.29
5 FbiF 002376 98,800 | 1,355,536.00 0.25
x4 . . _ HZRE AT
ﬁ%..ﬁé%ﬁ B AL ¥E Wi (J6) WP L (%)
1 LER% 511990 185,818 | 18,582,729.09 3.46
2 A B A 511880 49,000 | 4,985,799.00 0.93
3 F ik RA 162215 4,050,850 | 4,156,172.10 0.77
4 a2 000801 3,645,371 | 4,060,943.31 0.76
A% 645, ,060,943. .
&% ; » THBEARE | HERZLET R
pe | BRAR | GERE | HE (%) | %R WA (%)
1 15 £ & 125828 400,000 | 40,398,855.34 7.52




2 17 £ #h F1 145524 300,000 | 30,000,000.00 5.58
17 FHg s
3 Jie 031759010 300,000 | 29,980,035.61 5.58
PPNOO1
4 16 3@?%@ 03 135736 300,000 | 29,108,921.37 5.42
5 16 /—?ﬁ?/ﬁﬂ 01 136380 260,000 | 25,849,200.00 4.81
e A o (L A R
LK BRI RE (AR
P Ut " " e p \
e U P H IR W g HR A 517%7%%F A
TP awm % (%) (2) | EEwE (%)
1.
Eﬁ‘fﬁ%ﬁ% piy | w | REE | BEEE Eﬁ%%é?w@
ﬁ;%‘f 4 % 7 (%) (75) WA (%)
1.
ﬁﬁ BEGH |, | g | KR | BREH | SUAEEF 8
o 2 7 ” (%) (7;) HEE (%)
1.
e
BERIERS | o | g | REE | REEE | SVREEF 54
Wl | a4 B . (%) (2) | #EwE (%)
Fg
1.

(1) REH B Rk o BERL ()

241 H Wi nBled (n) it
&t
L BT A BRI R AR
M. # AT

(=) WM BEEHE B R (o A) (5 AR

—FE, PRHRKTEENAL,

b WEAERE,

AR AR A 7 28 550 20 1T AR

iz W SRR

P )

RTRK TR &N, BT R EHH PR

6 F {0ty PMI #3555 T, T oK [E2
TR AT, xR RZ KNI A b B
EREAALBENAERE, AAKMARSEZHENTHE. K

A KA E RS T EH
W E, WTRITE




KL, FAENE 20 A5, MABKREDBRAEE. BHEGLFE. RREELE
53R R R FBORW S % %, BOR mAA TR ARTRARRT. %o
B, BATEF ARKRFKBES.
BE_ZERKA, PIEZRMKT 3192.43 5, Z 1§ #-0.93%, &4 11.49
FALTG; WAEAARRIK T 10529.61 &, ZFE#KiE 0.97%, KA H 14.20 A 1L,
WHrAE, —FE, ZRAEE. BRR. FREBKETIAEIME LT, H
KR BB R NE 15.59%, A ARFERIAKER K. BHET. FEMRE. RAK
BRGEMARIKEE R, H A E W E TRKKE-16.93%, KI&KE.
m ik kI
[FRA7] %
20.00

15.00 -

10.00 -

5.00 -

0.00 -
-5.00 i

-10.00 -+

-15.00

-20.00
MR Bk 08 HEAT: 048 R JE WIND %R

HAEMS, AEEHT K E0E MA10. MA20 ¥4 X ja WET. W EG&
RRBENMUTWERBE, FE NS — A 7 66478 o bl bk i3,




000001.5H [ HiFégiE] MA5:3396.97 30 o 06/30(767F)

2) MID:2506.90 UPPER:4869.77

FPHRERETEE K &E: HIERIE WIND Fi

REEEFFRBSUBA, REGHFTHEEROGTREEME 04 LK 0.2%.
A EREFERRE, REFAEFOFHFEMERETH 0.1%, KEEHAGHNFHE
Ffm &M 4% Lk 0.9%. 2 AME, REXEAMGANFHEEME (1 FUT)
FEHEEK 1%, REKABMGHEOFHREEUE (7-10 ) 58 T % 0.5%. &M fFH
FH, RETEGH ARG L 2.5%., MK AE, B E AL
HEERIARLE, KAMMEIRZ.
k: A LK KIE



P KA % X 18 % 3K 4@
(ks HhHA e M E K 0.2%
2 S U E 4R 4K -0.1%
(e R S U E AR K 0.9%
FE A 5 Pl e ME QL FUT) HH 1.0%
K A it 6 M B (7-10 ) 158K -0.5%
o # it I 3% 2.5%

PR EIE: Wind, F4ARE

DEES Xk

A2 [E G 3 S BAR EAT, i & DTS 20 0 . M E R, L E f K 25 % 3.46,
# _EZ 47 60BP; 3 £ i E {7 ¥k 35 & 3.50, % b % 4T 48bp; 5 4 #1 E fF 1k 25 & 3.49,
B _EZ& 4T 41bp; 7 FHE K AL % 3.62, & EZF 4T 39bp; 10 4 [ 4k % % 3.57,

# EZ 47 29bp.
*: RXEEFRKEEAKTRE
2017-03 2017-06 X5 (BP)
14 2.86 3.46 60
34 3.02 3.50 48
54 3.08 3.49 41
7 4 3.23 3.62 39
10 4 3.28 3.57 29

R EIE: Wind, 4%

AEEFFRERER AT, MAUFEABINE. YR, LEHEFFKE
% 3.87, & k% 17 31BP; 3 F#E Al 4.06, & -3 47 13bp; 5 FHEF
mRtEE 4.12, & EZF F47 13bp; 7 FHEF ik E 4.21, K EF E4T 9bp; 10 F
BE k2 & 4.20, # % 4T 14bp.
®: AEFEEFRREEKRTREH

2017-03 2017-06 X (BP)
14 3.56 3.87 31
34 3.93 4.06 13
5 4F 3.99 4.12 13
7 4 4.11 4.21 9
10 4 4.06 4.20 14

PR RIE: Wind, T4 %R%

HENEL & RS eV & T

HENEPRT &R Y &3




won A5Z] (BP, RHS)  ====2017-03 ==——2017-06 wom EF) (BP, RHS)  =———2017-03 ———2017-06

400 - - 70 4.50 4 r 35

[
- — 60 200 30
3.50
L L 25
=0 350 -
3.00 | 20 - 20
3.00 -
L 15
250 30
250 -
| 20 - 10
200 - 200
B l | 5
150 | ‘ ‘ . ‘ | o 150 - : : . . Lo
15 3E -3 7E 10& 1% 3F S5 7 104

PR RIE: Wind, AR PR kIE: Wind, HARY

W T Sy PR, BRAE AR EATE R E %, BT R E,
FPE, RILT IR A ROR
Bl B RA = A %

— EFEEREFIZ(10F- 1) F e 10% 7 fhrEy oo 2k v SEEEE 90% 41 fir £

2.50

2.00

1.50

1.00

0.50

0.00

-0.50

Z/1/0T0T ¢
7/v/otozT
Z/1fot0T
z/ot/0107
Z/1/1102
Z/v/110T
Z/L/110T
t/ot/110C
Z/1/T10t
Z/v/T10T
7/LfTToT
7/01/7101
Z/1/€102
Z/v/ET0T
Z/L/et0T
t/ot/eT0t
Z/1/¥10T
Z/v/¥10T
7/L/v10T
7/01/110T
Z/1/s10t
7/v/sT0T
Z/1/s102
7/01/510¢
7/1/910z
Z/v/9t10z
7/L/910T
7/01/9107
[ZATJANIIS
7/v/L10T

.S
4
=%
i

FHKIE: Wind,

ERFAR—HEI, EANEEG ST LG FRRH, REERESE. S
ERAESETR LG, GRAALRERE, KRERALRELIN A

E: AAA 1z Al £ £ % B: AAE A £ & %



—EEHE %, MMET) F e 0% i0E BRE e 0%RE —— EEHE (3, AEF) B e 10%EE o DR e 90%4+ x4

T T T T T T T T
NNNNNNNNNNNNNNNNNNNNNNNNNNNN
0000000000000 O00O00CO00OO00OO0GOCO
Q000 CERPRERRERRERERPBEERERRERRBR
FEODOEO0O0O0FLPPENNNBRRAMAMLLLEDD D NN
HE NN SITSISNSISSSSSSSSNSSSSSSSSS
R I R R A R s
NN NSNS NN OSSN NSNS NSNS NN NSNS NS SN S NS
[P T O T R g g R S T T N T

FHKIE: Wind, FeKE P KIE: Wind, FeKE

NTET G ILE

B RATAF N R E St
il
i
0
1]

0]
-1000

L o6)

=300

e
I I I I I
WIROH - WO - MO O 0D - D06 6 - 060

HERE Tind %
PR kIR Wind, A RS

B 5% A A Y



7.2 -7.2

6.4 -6.4

5.6

4.8

4.0

1 T T LI T 1 T T T S T T
12-12-31 13-12-31 14-12-31 15-12-31 16-12-31

—SHIBOR3/B:108%a1F3 — EMERFIZ: 7R (FRO07): 10B#EFI
R ER AT 2= 7R 10 RIS
HHERR: Windzi
PORRIE: Wind, #4%%

KR EE G R K

G K E, RAOIFIT4 X GDP —FE i —FFF b/ MEEE, Lt E
Hoh HRE, FTREEEEENERME; BREEKTE, BRIOANE NS NE R A
3-6 MNAWEATRR T, AEKAE, KATANIATEEH A NBORK LB,
FOEAE R ZAN LAT, Fem L, BIDAARTRHAETREGKTRES, THR
WP, FEXE, MAETHEERAANNEREIE, E40F ECEF G AMNG
FE Y, D TRITERONEBBREN AN BT ELARE.
(=) EZATEEEN (wF ) Bt ErER R &)
TEHFETERSFEA T A BAFH ARG TEF.



A R EIHA R

(—) W HHFAANK

RHHAAN K (M)

#%0 BA

11 20

(=) Hf

A FH

MEAEREIRENAE. B, BERMHEE. . TE.

HRERNLR (RE)

2017 %6 F 30 H

HAR A
1. RERFHHEEER LA AR TR HEKR, L H,

2.
3.

REFZ, FREARBHANBEZHLE ANEH.

= (=) FEEFEERREFIE, o THREH AR F A S, B &
AL 4G T AT A B 5 B B

RO LSk B RS A AR A BT R D ke B3R
45 9 B FR B = AR RN KA B W+ RN E R S 35+
RAIN-Z AT -4EE - R A EE - A -FE IO -H A (RiEw s, &
H5%).

PR 2 R BT ik WG E = IR B AT A (-1, it
HMEFESaEN, NREERRASBITEST A, WL iy B g EgkE
S EH K R RS, B RHIA A KR (RE
— R LR R A BT AL ) x (AMIE R B AN S — K
SUfEBALEE) x.ox (HREMEERIRE — R L5 B FE) -1
Hoer

UM EALE LR E W — X 5 BB ETH

LG BALEAE = LA B - R L




6. HWAEAFELTRES MW RIS HEARERE L P EALHE 5 4r B A&,
AAEy]., RRAREAT REAREEAR LT
fj(1+-Ri/10000)
(LI H 8 m e A8 (R Bt FElaEE = {[= ]-1}x100%;

He, RL MW (RELEFAKE ) WEFTRELFWE, RiVEETHELFK
i, Rn AHEM KNG 705415 K .
f1a+Rmummm

(2) 4% F 80 B A (K BT SR = [ mt ]-1}x100 % ;
He, RL AMEMRBZERERTHE (RELREREEH) WG X4
Wiz, Rm A% m-1RERFEE m KR NG 7 E %W, R LIHREH
W —RERFENRNE R RELFWA.

He, HEAHAESERE =Y HE4F /Y E X445 & % x10000.

7. XTAREN R, BB T A AR R

8. MK BAMZRAMNT 11 TAMEHEHHF

9. B MY RIR T M RE RN ST B EE TR EEFT
Bl g & A LR IR IR 4T R

10. o FHEA A E MDA E (TA) REIFFIA.



