EERNREMHSESE
— 0 —hLER L FERE

2017 403 H 31 H

EEEHAN:. EEESEHARAH
HELEN:  PEARVERITRGARAF
X HBA: 2017404 H 22 H



§1 EHERSR

G A IR R B H 2 SR ORIE AR T 8 SR AN A R D
R P PR B I, X L AR I LS MR AN e B AR E A K

e

A

i
Sl %ﬂ
F

HEFEE N EARIT R A IR A FIREA R e G FME, T 2017 4 4
H 20 HEZ 1 AR E R SSHRbR . (HERIABE A SIS ENE, RIER
BABEAAFAERERICE . =T VERR IR s ORI

[ 2 HEAT BR A m] R U A S Y SR 53 i S U7 A 3 P 2 4 ¢
77, ABAGRAERE G — 2 B .

G RN STFACRILARKERI . AN, SR EH AR

TS24 ) 152 A A < PO 53 U B 45

AR 55 BRI R 2 AT

AHERHE 201741 A 1 Hil2E 2017 4 3 A 31 Hik.




§2 FHE 7= ML
F & TR FR AN ]
Fee UG 100025
HEBET A | RAMTF R
ﬁ{\A T Vol
Ei AR 006 406 H 05 H
AR R4 | 10,197,336,853.54
1y B A
v E b TERTEMA S Z NIRRT, WERIES T rEmatE, BK
U TR 5% L o P A S U2
A G N AE A 7 AR N 2 K SR R R R #R AT 4 ik 4E [
(BMO Financial Group) KR E M AL KEige, 456 E AT
WEHE, N “ & E FIPS—MMF £4; (Fixed Income Portfolio
P AR System—Money Market Fund)”, HJEALHEH G .
ERGEEHIIREF, ARSEFHNKET “et5eEMas.
PREF SRRMARLE S TR, AR 38 R AR R AR B A T 3 R 1)
A, KT AR A HARR 2 0 R ) 2 B SR
MG LR S | ARG L G PE B S v N B AERAT AN NG AR R (BERTD o
vengr | ARFEE BT RS BAR S R« AR IR SR 5 3 4
USSR 2 R AIE R, o A A
A, AH A RS BT AR T S AR IATART XU
HEEHAN B EEESEHARA A
HEETEN [ A MV AR AT B 4 BR A A
TESH L | - W ERA TR | E E KRR
= [ 18 = [F] 18
TE 4
. R 100025 100028 000862 000863
15T 57 AR
wEKRTE
AN A (A
ij ffim{ﬂ 384,038,609.07 | 9,794,227,831.76 | 3,407,297.34 | 15,663,115.37
CIPSY
(AL )
§3 FEWMFSEHRANESFERIN
3.1 FEWMEHER
A NRMo
A 2 B 2 C 2K D 2%
FE 558 (2017 4E01 01 | (20174E01 H01 | (2017 4E01 A 01 | (20174E01 01 H
F-2017 4£ 03 H 31 | H-2017 4£ 03 A 31 | H-2017 4£ 03 A 31 | -2017 4£ 03 A 31 H)




=D H EP)
1. A 2B s 2,637,670.22 61,395,380.46 27,760.31 98,701.05
2. AR HF 2,637,670.22 61,395,380.46 27,760.31 98,701.05
3. ARF S B =i E 384,038,609.07 | 9,794,227,831.76 3,407,297.34 15,663,115.37

e FRIES I SHEIR A QR REA NS SRS ST (i, a4
B, AT H S SEbRU A
ENIRE ST
e as ) FIERAR G B F 5 IR AR AR, A AR A3 L Se B s in AR A 4 Fo i A2

8 KT AR T Fr Ay
FEE AR RN BB

FABSN (A

I EZES)

SRS . H T 5 T 5 e P A AR L, TR, A R UM E 25 R,

R LS 250 A SR 1 e A

32 HevBERD

321 AHE I S A A 25 5 k5 P % B e 2 R A

(1) AR

T AR | R | R | WREEOER | -

B wx® | 2o | mkaxe | sxmgze | OO | @O
IE=AH 0.6207% 0. 0010% 0. 0875% 0. 0000% 0.5332% 0.0010%

(2) B%

B | BEREE | WRLEOE | WAREOTER | -

BB | @ | ez | mkxzxe | ssmeze | OO | @@
HE=NH 0. 6807% 0.0010% 0. 0875% 0. 0000% 0. 5932% 0.0010%

3 C %

Bk | BEEE | WRLEOE | WREOTER | -

BB | @ | ez | mkxzxe | smmgze | OO | @@
TE=1H 0. 6216% 0. 0010% 0. 0875% 0.0000% | 0.5341% | 0.0010%

® D%

Gk | TR | R | R | -

BB | w0 | ez fﬂ&:ﬁ> sapmpze | 9O | @@
Ji?_\bz/l\ﬁ 0.6070% 0.0010% 0. 0875% 0. 0000% 0.5195% 0.0010%

E: TE=AHE2017TFE1THILIH

3.2.2 BEESARAEMUKRESRIHHER R RS KIS RS R4
28 FR 2R EN T LA

B e A FAMKRE BRN T M A B a2 5 L E bt
AHEUST i 5 1R 73 S E 3500 EL

—2017 43 H 31 H.

(D



40.00%
37.50%
35.00%
32.50%
30.00%
27.50% 1
25.00%
22.50%
20.00%
17.50%
15.00%
12.50%
10.00%

7.50%

5.00%

2.50%

0.00% - -
2006-06-05 2008-06-05 2010-06-05 2012-06-05 2014-06-05 2016-06-05
|— BB K A — bedste |

A 1. Uk HY 2017 43 H 31 Ho
2. AFEST 2006 4F 6 F 5 Hior, @6 A~ H, M 2006 46 H 5 HEZE 2006
12 H 4 H, @OHERIN %5 E IR & B ea FAE .
(2) HEESHFUKREERIKT B H4 RiHfE Il R 5L E st filk
i 10 g SR Fo L

42.50%
40.00%
37.50%
35.00%
32.50%
30.00%
27.50%
25.00%
22.50%
20.00%
17.50%
15.00%
12.50%
10.00%

7.50%

5.00%

2.50%

0.00%
2006-11-29 2008-11-29 2010-11-29 2012-11-29 2014-11-29 2016-11-29
|— BB Km B — betuti |

VE: EIEH I 2006 4 11 H 29 H, #ukH 8 2017 4 3 F 31 Ho

4




(3) HESIHUKEERNLEMN C He R it Bl R 5 E b B dElk
it R B S H LA

7.50%
7.00%
6.50%
6.00%
5.50%
5.00%
4.50%
4.00%
3.50%
3.00%
2.50%
2.00%
1.50%
1.00%

0.50% /
0

28%26—12—29 2015-06-29 2015-12-29 2016-06-29 2016-12-29
|— B XK C — beas s |
E: BEIEHEN 2014 4 12 A 29 H, #iEHBN 2017 43 H 31 H.
(4) HARELSSHVREERMET D &4 B Ek s 2 5\ 8t i 3Lk

i R ) 7 SE HO L

/.50%
7.00%
6.50%
6.00%
5.50%
5.00%
4.50%
4.00%
3.50%
3.00%
2.50%
2.00%
1.50%
1.00%
0.50% /
02'85)36—11—04 2015-05-04 2015-11-04 2016-05-04 2016-11-04
|— BB KmD — et |

VE: EIGH N 2014 11 4 H, #ubHIDy 2017 43 7 31 H.

5




§ 4

BEARE

4.1 HEELHE (HEESELE/PA) FiN

fEAREREESRH | |,
Wy | s o ﬁﬁé B
EERH B | BE H 5
i+, H 2006 4F 7 H & 2008
6 ATE] MARITAERERE 5
i H 2008 4 6 H % 2013 4E
7T AERKEREEHEA R T
"N ANFTAE, DHEMRFRAE S 01
iiiﬁg HAZHBE, HESM, [
—— m?$7ﬁémmi6ﬁﬁ
e e (REEES) &1
[y AIRAF TAE, EINEE T
i AEELERARAT, B
e A i . B EESE gANNC] I
JIF :gz§§%:2M51om 11 2mg$6ﬁizm5$1mﬁﬁ
T B fi] 7 AL 2 5 % R A 4 B R
o w %;mwﬁﬂoﬂﬁﬁﬁsﬁ
T e mhigis. BEEERA
e RmminES. &EIEEE 1%
Py MR S%H; 2015 £
12 HEAEE B s 558 5 Y
wmhipike L e s, YT
fi] 72 UAC 7 3 W% SR B 4 R R
Wit 2, BA RS M
TS
e L _BRARER H AR A = e AT BB, BT H BRI A w6 e 1

fiEls HI: BRI e PRI A WO & & RIA R H .

2+ UEZF AL AR SCGEMATIE P2 GUEFRAL AL N 3B B IMED IR RALE -

4.2

WEHNEZEE BRI TFE BN
AN Y R e BRAT BR A WA O I RN B T T 72 < ) A%

i (e N RILANE RS B 60D
RISk ER e FH) DA RFEEMIIE, AFEWEH.

R 5T N BT IS B 4 58

(P NRFEMEIEZRE)

(=

77 DURSRT IR A 7 BB o8 XU, /0 PR e %




772 AP RER I G B KRR M KO B s, BB RIZE &5, ek
WHER G RGN LI &G FME .
4.3 AFPRZHGETUY
431 AP GHBERPATER

ARF B P ARGEA A EDR, 45 & sLbrt i, #15E 7 WEH (A T35
EEIMED » FUETFH — i I . ol sg S MR AT FE 0t BEBR SR
B ZEGIAT WGPPSR BT BT, ST FHATER . FhiaeE. FE
i R BRITAEACE BE . FEA L AR R I IR AL & A RS BB, 1
EZ OGN, HORFF B A G RS R

FHATEEH EEAAE 1. —Z0iy, EIEAREAI TP A TR, R RIS A%
ks 2 SeEPIWT SAIESR 22 7 BC S R b AT #0020 —4midy, @RS
RGP G 2o 0 TP RAZPUE L, IR 22 5 X F A ERAEAUR
AT B St

Frp i T B AR A A R RIS R I 5 07 ) e A ], ARAT
B 135 B ks A SRRV S5 10 R sh e AL & 10 R H B 52 &) 51 9 R il
178, ARfenl R A RS, AMFEtT; MFRHRRZ S, B 5 &
G A RIS 5 A PAEET B E AL B . 2. [Fl—ESL B BARA S,
Xof [R]—HL B s R R FHAH [R5 58 SR ), A AU 52 5y R GERBRRII o [ ik %
B, RN TR ITE A S

Fa VAl S S 3 B R AL A 18] [R]— S B AR K A IR AL 58 2 H T [R] 17 58 5 A
IR G B BAE T vRAs, LARAFER TG O (1 Hy 3 By 5 H) BZFEE
PR Gy A PP A . 1 G AR S I FHE G bl R 48, 3B AT
VEAZ 5 IR BEAT AT 0 e v AL, 0T BRI A 5E . Ea ARAT PP,
FE ST RIRA S ORGSR Wl figsA) A, ANE 5 IE) BLK [R]—JE 4
MG MARAEG L HIT N, BRI SZHATH, WEREZIBALNE DLE R
FR BN S B ARE, FHE R EIRE X BN . 2. FEAT
LG ik i e Gk S A BB B 2 A T, PSR B 2
Ja, JAREORAE, DL R A

AR A 2 B e ™ ST A F ] AR AP A S R, R PlE A

%

al



SFAE Gy ) BE (A L
4.3.2 RHEXIHATHHIETUHA

AR A A RIS AE G AT N

N B S AR B SRS G T A TT e IR S 100 28 5 B0 7 18D, 4
5 WA P A A 5 A AR 0 A A 2 TR o IR A D 1 BRI AT B R IR 5
H A B 5% o
4.4 WERNESRRE KETZIEST

2017 47 1 RS, RATH ) BT S EBCR L RRRIER ., & E R
(SLF) ¥ 2 A 3 Hifgd, FER. 7 K. T AAFIRSHIM 2. 75%. 3. 25%. 3. 6% i/
2 3. 1% 3. 35%FH 3. 7%, XAE3 16 H, 4l B 3. 3%, 3. 45%F1 3. 8%,
SRR (MLF) T~ 1 24 Hilg, “PEMHA—EH 5 A 2. 85%F1 3. 00% L1
% 2. 95%F0 3. 10%, XAE 3 H 16 H4r 7l FiAZE 3. 05%F1 3. 2%, A F i 7 #4E (OMO)
T2 H3HE, TR, 14 R, 28 R4 i 10bp £ 2. 35%. 2. 5%, 2. 65%, XAE
3 A 16 HE L1 10bp & 2. 45%. 2. 6% 2. 75%. HRAT T i N RIEBLE BT
S TR R, (EBEERAT (R RIRANMEAN B2 T T i P ARiE AT, HiE “IR RS A
FCTLE) 7 #84E, REIER & i LR KRR ARAT, S Atk i)
M FF. 1 AT MPA BAMERE R T 2016 4, RATE RSNV HNT XE T
U DL Y A% AR R RELE, I BN AEARRAT IR T I, S35
FARBER T & — BT EIRE

TESLFERE b — 43 AMA R SR 5 I AR 3670 L A B H R AT R[] 3. 8%
G, T2 A L2 4. 0%, MhISRREETE A%HERE), HE 3 H oA 4. 3%
. —FHEFG SR B AT, 2 AV EA R 30 4%, 3 Ad Al Bt
& 3. 6%

AP, AL G SRR fE R R, ETEERAE, ARIERSI U T —
ST LU ERAT AR B0 ROHR BT S5 . BLAEAR ., ARAT (]300 [m M 55 R 2 B = (M L
A RO OEEAT T € MR %, HE SRR BT .
45 WEHHNEEHSRI

ARG, AREES MBI EIETE A Zh 0.6207%, B 94 0. 6807%, CHN
0.6216%, D %A 0.607%, [FEHANGELECEAER 2 A 208 0. 0875%, B 2N



0.0875%, C %4 0.0875%, D £ 0. 0875%
4.6 MEMAEEANARESHE ANFERES T HERE BB
AR AT R ZE U A RIS TE -

§5

51 HMEHKRESHTAHGHENR

BRA WS

75 i H SH (o) AR S BRI (%)
1| e e 2,766,282,841.59 25.81
Hpe fiige 2,766,282,841.59 25.81
B SCRRIE SR — —
2 | SRR LT 3,676,567,394.85 34.30
Horr: %MﬁEWM}ALE%%§ — —
3| BUTHERMEGHE & EE1T 4,193,457,333.31 39.12
4 | HAoh e 81,807,973.68 0.76
5 | &it 10,718,115,543.43 100.00
5.2 &M EIEREFEE
75 i H b7 3R B EHE I ] ()
5 1 P9 52 55 [ ) i 7% SR 0 6.43
U [ st g _
¥ I H SR 5 FE 4 BT P HE R LR %)
5 i R A5 75 ml e i % S 80 496,998,814.50 4.87

b K Inl i i %

T 5 3T PN 5155 [ g il B AR 5

BRI 2 e B v LU A P R BT S A
3 IE [B] 6 ) 8 < AR A I 2 4 B8 7 AR ) 20% KT 58 BA

TE: AR A AT EAAFAE G 1E ] 1 5 &

Bl

5

3 EERRASTFHRKBR

5.3.1 BEHESFHFKBBEREN

AR L

BRI BB AR S I N RS2 5 H

SRR 20%H

HiH

RE

e IR A1 2 R AR IR

51




T4 A P 55 2 ST 2 ) 4 30T PR e e 1 115
T4 U P 5 2 ST 2 ) 4 3T PR B A 51
WA BN B R A A FIRIR RS 120 REL A
T ARG N AR S AGEERTHETFHFE S ARBET 120 KB,
5.3.2 MEWREHE H S FHHF R HAR 240 LAl
FHARR T = A4 | SRt 3RS
g \,i}jhl/\ﬂ: DN VP D N
S TRIFRIR WIS (%) | BRI ()
1 30 KA 58.83 4.87
Horp: FRAFSIE 397 K . B
HITF Bl 2453
2 30 K (%) —60 K 12.92 —
Horp FRAFSIHT 397 K . B
HITF Bl 2453
3 60 K (%) —90 Kk 7.34 —
Horp: o A7 e 397 K B B
77 Bl 2 45
4 90 K (&) —120 K 5. 60 —
Horp: o A7 e 397 K B B
HI7F Bl 2 453
5 120 Kk () —397 K (8D 19. 61 —
Horp: A7 397 R B B
FpERmIp B
&t 104.30 4.87
5.4 #HEMNBRBEHES PR RGBT 240 RIEHLULH
VE: ARG A AR S AGFAERTHE PRI RTFEIAET 240 R
5.5 WEBREMESRMIROHGESREHS
75 TTIF i A MERA (o) 7 34 B R E LE A
(%)
1 [ K i 75 — -
2 AT I - —
3 SR s 521,187,976.14 5.11
o R £ R 521,187,976.14 5.11
4 i — —
5 Aol G 3 R 959,717,297.86 9.41
6 A2 — -
7 ENI&ZEa: 1, 285, 377, 567. 59 12. 61
8 HAth — —

10




9 it 2,766,282,841.59 27.13
10 T ARAFEIIL 397 RIVTT - -

EIEES e

5.6 MEHMKREREREA HBEEFBE LR PHEB AT+ 2 RSB E A

P 5 | il fii o7 24 PR TR ECE (5K [(FEREA (Jo) | ST E A (%)
1 111715044 | 17 EAE44T CD044 | 3,000, 000. 00| 299, 586, 827. 04 2.94
2 150417 15 fek 17 2,700, 000. 00| 270,912, 741. 72 2. 66
3 120220 12 EJF 20 2,500, 000. 00| 250, 275, 234. 42 2.45
4 011698436 16 1 SCPO06 2,000, 000. 00[ 199, 969, 950. 76 1.96
5 011698470 | 16 FEMLB SCPO09 2,000, 000. 00| 199, 926, 573. 04 1.96
6 111619177 | 16 {EF4R1T CD177 2,000, 000. 00| 199, 500, 390. 84 1.96
7 111699393 16%IE$X§E§Z?*¢E§jk 2,000, 000. 00[ 199, 434, 008. 35 1.96

BT CD145

011698871 453 SCP003 1, 500, 000. 00| 149, 942, 370. 20 1.47

011698391 16 #£ 5 SCPO15 1, 400, 000. 00| 139, 945, 499. 14 1.37
10 | 011611010 | 16 K JFH4E SCPO10 1,200, 000. 00| 119, 946, 517. 55 1.18

5.7 “BTREN” F “WMRKBAE” HERNESTE T HERWE

T H P 25 175 10

i 5 11 PN A 25 B TR 8 X ELPE 0. 25 (75) —0. 5%[H] IR 2L 0

i A5 3 PN Al 25 5 ) e v L -0.0209%

i 5 3 P Al 25 5 ) e I -0.0966%

e BN BEANAE B i 25 58 7R 448 0L 1) 17 B~ 3404 0.0521%

T UL TAEH et
5 H A A S ) XA 2 0. 25% 1550 1t B
TE: AR YA G A7 AE G B P B A XHELTA 21 0. 25% 15 B

75 191 Py I A 0 B Y A% EL IR 2 0. 5% 50 i B
VE: AR P A I e AN AE T 28 P O BRI 21 0. 5% L

5.8

B H B4
T AREREEARRE

59 BERASHEMRE
5.9.1 E&HMHERHA.
AF4

K F B e i ReE, e

WIRARFFA B SRR -

11

Pk i HE AR 28 PR 9 NS 1.00 JT

WG HIRIE A RME SRS T 5E B R/ EER IR+ 48 B SCRRIES:




AR AR IR AT, B AE R R AR NRAS 7R, 12 SERRA R 5F 5%
JEH KNI AT S, FE TR IR AT 2038, B H TH SRdica s 2%

5.9.2 FEHARESRFEHNATHIEFHNRTEEALE HIPME R ILR
W, BRERGRHRHHT—ENRIIATER. LKNER.

T I A BE SR B AT+ AR TR AT ERRCE PR E AR TR

FEAR T Gt H BT — N 2B A TFEDT . AT TS

5.9.3 HABEEHRR

)L” ﬁ:’

g

[=]
—

5 K

3
d

wHl o)

7 RIE S

PSCIESS 7 5K

PSR

81,578,116.62

JSZUAT HR R

229,857.06

FoAt MR

TSR

HoAh

RO ||| |W(ND |~

#it

81,807,973.68

5.9.4 BHEHAEGIHE LKA FRBES .
PO TN T EA], et 4L iy o i B AR L] 8 2 T AN T AT REAE

ERZE.
§6 HBAESHITZS)
BT Ay
i H A 2K B 2% CZ% D 2k
X . 22, 525, 457, 17, 281, 899. 6
s B A3 4 00 B i 475, 632, 855. 14 291,02 5,364, 621. 13 9
X . N 8,292, 883, 7
R A ) 35 G o FR A7 5 121,012, 254. 88 44,07 1,749, 400.03 | 3,648,011.71
. X T N 21,024, 113,
Tl Al 1A 1) 3 4 R E R 47y i 212, 606, 500. 95 933, 33 3,706, 723.82 | 5,266, 796. 03
et WA ) I £ 3R 0 AR Bl 4y B B B B
(BB BL “=” 3H51)
9,794, 227, 8 15, 663, 115. 3
e B HA AR 3L 4 0 B 384, 038, 609. 07 a1 76 3,407, 297. 34 ;

Vi ZLA B AN S G e A NAE A B A B2 g R, Gt T AARILE Bl

12




A, ik A e LA D AR SUBE [0 B < AR, 8 — T N A ST B ] 3 0

§7 HEEBEANCHEERERBEAEST S HY
AL
7 =5 75 2 T HM TR ) | A2 545 (o) EH &
1 AR IR 2017-01-03 | 1,134,311.02 | 1,134,311.02 —
2 AR INEELS 2017-02-03 | 1,457,562.20 | 1,457, 562.20 —
] JEE [ 2017-03-14 | 50, 000, 000. 0 | —50, 000, 000
0 00
4 AR IR 2017-03-01 | 1,343,673.69 | 1,343,673.69 —
53,935, 546.9 | —46, 064, 453
&1t
1 09
§8 FUMEREHFRRWEMEEEER
8.1 WMEMHNBE—EBAFEESHBILANIER BT 20% K1
N . ﬂ:/ﬁ :I: ﬁ{\,ja
2 3 A S e A ﬁmﬂ*gﬁii%
R A 244000
Z5) tbflis e | W) ) I [=] e i
= - ﬁ‘ N
TS| st oontant | | mm | g | COOELL T
[] [X[H]
3, 257, -1, 354
2017-01-19 & 14,991, 1,917, 685, 7
ML 1 377, 12 ,682,9 18. 81%
2017-03-29 589. 08 48. 13
3.12 64. 07
P2 AR R

AT T ARG A PR — R B R A e Bt p Ik 2 sl i 2051015, AReEEEACA
SREUE I, e TR A KB W 55 UL ], [ 27 R B 1 UL I A P XS I B 3 AN PN B
THBRE TR BB A S e AU T S U S TSI RS L RIS [ XU L KB Bl A

o SR XU

13




9.1

9.2

9.3

§9 FEXMHFEZR

#FBHEZ

1o r IR s et S e TR ORI 0% 1 Tl 3 ik 4 S0 A

2. WERI R Mk

B E ORI B T R R

+ P ENIE M S v S R H A PR A W) R LA

B E KRB B T A 0 SRR S AR R

R AR E T B R ) & I

T R

FETTH AR X L KE 8 5 RigE S L ] 16-17 2
=R

BB FN ARG BAA RN, AENARGEHNE FESERARAA.
B IS 95105686, 4008880688 (4xH%—, HKigifzh)
A MAE: http://www. fullgoal. com. cn

S O s W

B EESEHAREAA
2017 04 H 22 H

14



