IEFARS : 300512 WES R : IR AR AEHS: 2018-090

PUH AU AR PR AR
XTSI BFRESHTHEEELERNERLG

FAFREFEFRARIES BHRENARTEEL. #H. 58, KAE
RicH. REEHFDRE KRR

20184E5 15 H, Wi HH AU A BR A7) (PR fEFR “ A w7 20174F
JBR R 2 BGE 1 T A7 N B S A 5 M B A 3R AT I &8 3 4%
FERD, R AL AT 4.5 0 N B SR BT S A T a2 o) B A B4
BATIL A B AR, HR AR K S H R 2 Hig184 H WA &k 75 iR &% &
PVCHROAN, AR .

201846 HJ11H, Al 59 EIEFR M ARA R (BUTR R “HEIESR ") 48
BT AR AR B . FAAE R

s AURAF AR B A F L

&8 WitEld | BE

=} =} ]
ZENEKR | PSRBT (Fi5%) FEmRE | HEssH FHHE wosx | kE
vy | IR oy | 2018 4F 6 | 2018 476 EE=)
HEIESF A, 8,000.00 | AN [EIY Aun | A2sH 3.70% N

N5 ERZFENZAIAFAERR R .
= B a2 K

N SR EIESFIEE M _EAZ 5 2 G088 % T O sk o B 2 - wip s A

AR B RS FE 7R 15D, BB T
1. AR A 5 48 PR IR R AT & KB s Rl e 5g 5 K ogd

2R 55 TR (BRIE2 [2013]35 5) B HA B A N4, AR
SR JE BOARHE SR ORI o0 B AU E 9 B A, i i Uy e A ] RO BE <
[7 IR 20 5 A A UE 27 A8 [0 BYII [7]  m] RIS RN B8 < SORTARR IR 28 R A2 55
2. PFUEZFIRYINESR A8 &) P R R T e di A [l 55, a5 i ikt
TR BIEAE 5y HFZRFT A PG UEZ SR B R AT B R 22 5y HR A Bl 5 5 A

1




L& R UASE SN EGESPNINE ST

3. ARl EAAR RS HBGRIN, %A 5 HZ i —28 5 H 15:00 At
ITABCGREE, WEMI)E A F AT 5 H 15:00 BTHBGK. A RZEAESS S H
ANBERUHK -

4. TWIRIAZ S R HAR HAESL, E R H AR H L T RIEE 5 1 BRISE
ET ARG H . A BRI FIERSTN T2 5% Bl E=a A Elka: B
TR H (BRI R S HD F 325 Hild, AEaAERE.

FE R 23 H s AW s H o, 225 Bh# 0k, Wioat {5 uEss e B g 2
S H s T Rl ssg H B A A g — 3N 5. e H e, EEHAE

B
= BB AT A0 X RSl i
(—) EEEENK

1. s g rh, WREHMBLE B AL . REMEESFH T+ H (T 4
o HD BERIAHRN, FEORANR B G R AT EIR & T+2 H s R K. 4
R T+2 BV e &, WE T, MNMAEA T MAHEA 5T,

2 A BTG AZ Sy rhm] e T I 9 5E 5 %t 45 P XGRSz, AR e I m] g ad ld ) 463
Ko BAREART: B EIES R B B0 BB e R0, BRI O (5
2l SRR | RA RS BN R 5E S BUR T A BE L BE R P AT $RA [ 57 55
DL S AE SR A 5 B A (RIS PR L R N XU Ak B B R P 55

(=) FURBUE RS2 51 5 e

1. RS IRIE IR R, BBREELG . MR ARIRERESLS, &F
Y G S I v e e (R A kSR VA€ T

2. NEVEYIRE SRR B, QA s IUAFAE T BERZ I A W] B 4 A
RIS DR 2R, g B SRR L i, 42 i 930 B XU

3. MOLFEH. WHELSAAOY e BT IS SR E, RN AL
HLA AT

4. AFEVEHE RSO P AT i A, JFARE TR, A BT
BB AT RERI AR S, MEHSH IR LS E Mk .

2



5. A FPRHRIEIRYINESF A 5 Fr A SR E Al A5 B e LA

PO S8 2 2 R 2 R A Z R B A 5 A

AU ARAN [ A5 5 A 5% 4x 8,000 370, 5T A A H A A AR
REBBIBETE ], 7= i AT ARG AR R RA R, 8 TR @A, 1
Sz aitEss, IBRANE A AN A B A

fi. NATRZEREW

A AR I SR A IS VB P S TR B DRE RS {E
I, FEORIE A R IER AT OL T, &0 B A B e BB i Sk o
B, A A w EENSSIEHE IR, F AT LR s 5 e ACR, /18—
SE BT S, o m ) R SRIUE 2 (35T Rl

7N~ MRE R MAERRF

O8] 2017 SR AR OK 2w E
AR =Y & e I ER

FET CORT R FH0 A IR B S5 S B4

NESLE S MR B HUIES A TR TR A R G T
WESER M EA R ST S E B AR RMER) KR T RERZERE .

AU I AT [T A A R 0 R LV R, e AR SR

BB R R 2 B

. A%+ =AY A AR EM T R E L

ZIEA o Bl o Wi FE4b U .
g AR (558 FEmRA HaHH JEE[E] H o &1
“SEAE 997 HLHAR
BUNAR | 2 (B JFRal TR AR A
TR HATHEIAHRIZE | 24,000.00 | Ui | 2017/08/07 | 2017/11/08 4.30% LI ||
XAT 170166 AT~ 93 PRI P2 fy
AL

IR
ATHTM “rEtE - HiE PRAE S 75 7Y

. 10,000.00 o 2017/08/07 | 2017/11/06 4.30% A5
£ 7 o1 % I b JBelel

1T

g 2017 SEREES 235 ARG R Y

0 154

o~ - 10,000.00 - 2017/08/04 | 2017/11/06 4.25% WS4




i

2017 S 283 #

A fRpE

4.50%3xY,

: 16,000.00 O 2017/09/07 | 2017/12/06 CLIs
iE% i 25 ST i 25 FEE 4.55% B
g 2017 “EFFEE 297 # ARG R Y
. 12,000.00 NN 2017/09/18 | 2017/12/18 4.45% SASHE
% W3R E Y2 SEE ° M
g 2017 SFJEEE 322 ARG R Y 4.30%3E%

2.000.00 2017/10/13 | 2017/12/13 i
iE % g 25 4R AF g 25 4R AE 4.35% el
g 2017 S 323 ARG R Y 4.30%3E%

- 3,800.00 - 2017/10/13 | 2017/12/13 CLIg
iE% g 25 4R AF g 25 4R AIE 4.35% B

5 | m 52
E;; g Wﬁgg IR 1,000.00 | RATEIM | 2017/06/08 | 2018/02/07 3.53% L e

=K R R 2R 4 . .
G PRPREH (AT 4.30%; .
ITIHIEE | 18119 AN M4, 1,000.00 s g 2017/10/19 | 2018/02/05 4700 s [m]
_ o mEEM . ()
XAT T FR IV 2 " o
s 2017 SFFE 5 355 ARG RpEY 4.70%3E%
10,000.00 - 2017/11/08 | 2018/02/06 CLIg
iE g 25 R AIE g 26 4EAE 4.75% B
EREH | BHEE 52017 4F ARG R
o o N 10,000.00 2017/11/07 | 2018/02/07 4.70% A A
B | 6 208 WML SEIE i FEE ; Pk
“:I: 977 $‘At$%
BN | & (%;a) TR TR A
ITHHE HBATHIAERIZE | 10,000.00 | AU EE Y | 2017/11/10 | 2018/02/26 4.30% YA
AT 170318 #ATiZ) 108 FRIVE =
R
g 2017 FFE 5 359 A ARG RpERY 4.72%3EX
: o 13,000.00 O 2017/11/10 | 2018/02/25 CLIg
% RS T RS 4.77% elel
ERE | BEHEFE—520174F ARG RpERY

: N 8,000.00 O 2017/12/07 | 2018/03/05 5.10% CLIg
SUE% | 5 316 WIS SR W3 T b S
g 2017 S5 386 H AL R Y 5.10%5}

: 8,000.00 O 2017/12/08 | 2018/02/27 CLIg
i i 25 ST i 25 5.15% a
g 2017 SFJE 5 393 1 AL R Y 4.90%35%

: 2.000.00 O 2017/12/13 | 2018/03/13 CLIg
i i 25 4R AE g 2 AEE 4.95% a
s 2017 FFE 2 394 1 ARG R 4.90%3E%

- 3,800.00 2017/12/13 | 2018/03/13 CLIg
iE g alls g 25 BT 4.95% B

E&RE | BHEE—52017 % ARG R
S N 12,000.00 2017/12/18 | 2018/03/20 5.20% LI [l
L% | 5 338 MUK AR W25 R ° &

B 7 I (el T AE
EM PR AR b FIEE 1,000.00 | R4 EM | 2018/02/08 2.70% PN A4
W3 Vi

5| SR A
EM TARRIRATEINZE | o000 | fprmm | 2018/02/09 2.70% SR ]
W3 Vi

ERE | BHEE—520184F ARG RpEY

e | e . 10,000.00 2018/02/09 | 2018/05/08 5.05% CLIg

S% | 8 100 MRS R WS ; e
15 2018 “FJE 5 36 A ARG RpEY 3.80%8},

> = 5,000.00 2018/02/09 | 2018/03/09 CLIg:
iF % g 25 FEAIE i 25 4 3.85% B
g 2018 4 JF 5 37 AL R 1Y 4.60%3EX

5,000.00 - 2018/02/12 | 2018/05/14 CLIg
i i 25 ST i 25 SR 4.65% e




i

2018 “FJE 5 40 A

A fRpE

X 5,000.00 N 2018/02/27 | 2018/05/28 4.65% I [
L% o2 $EE i ’
PUMIER | “3E4E 997 HjfR FF R A
AT | Z(RE)H5 180084 | 5,000.00 | FEShWESAY | 2018/02/28 | 2018/06/06 4.55% WA CAE]
AT WAL 98 KA PRIV P2
E#RE | BHEE 520184 AL R i 7Y
. . 13,000.00 N 2018/02/28 | 2018/05/29 4.90% L[]
RiIF% | 5 112 WIS ST g 25 SEAIE ° >
= i AR
EM RS L e 5,000.00 | #HAEIE | 2018/02/28 3.80% AR [e]
W3 Vi
ERE | BHEE 520184 AL R Y
e | o 8,000.00 N 2018/03/07 | 2018/06/06 4.90% B[]
IS | 5 134 HINCSSEIE g 25 SEATE ’
s 2018 FJEH 44 HH ARG RpEY 4.40%3E%
5,000.00 2018/03/09 | 2018/04/09 L
iE g 25 R IIE i 25 4.45% B
s 2018 “FJE 5 51 # ARG RpEY 4.60%3E%
2,000.00 2018/03/13 | 2018/05/14 LI
iE g 25 R AIE g 26 4EAE 4.65% B
g 2018 “FJE 5 52 ARG RpERY 4.60%3EX
X o 3,800.00 2018/03/13 | 2018/05/14 IR [A]
W5 e 2 AR E W35 SR AIE 4.65%
ERE | BHEE 520184 A G AR Y
o o - 12,000.00 N 2018/03/20 4.95% A [A]
E% | 4 159 W AEE g 25 FEAIE ’
ERE | BHEE 520184 A G AR Y
o . - 3,000.00 2018/03/20 4.95% A [A]
iE% | 4 160 W SEIE g 25 ’
g 2018 FEFF 5 53 AL R Y 4.70%5%,
3,000.00 2018/03/21 5
% g 25 FEAT g 25 4T 4.75% AR
g 2018 FEZE 79 #A AL R Y 3.50%5}
3,000.00 2018/04/12 | 2018/05/14 A5
i i 25 ST i 25 3.55% e
S
ngﬁ)%%i‘ GAEE AR 10,000.00 | Z5#yPEA7EK | 2018/05/11 4.65% Z NSHE]
o C184U0146 AR B
AT
{3 2018 FEJZF 5 86 A R Y 3.40%35,
3,000.00 2018/05/16 5
iF% ML 25 48 3IF ereand sasp | M
{3 2018 HEF 5 87 P N =il 3.40%35,
3,800.00 2018/05/16 155
iE % W3S A g 25 FEAIE 3.45% A
{3 2018 ¥ %ﬁ 88 P N =il 3.40%35,
5,000.00 2018/05/16 155
WF% A 7 4 e 25 AR IF 3.45% A
R EAR
SE P 2
AR AR 5,000.00 | ZEHHEAFER | 2018/05/30 4.70% L[]
). C185R0147
AT
R EAR
SE P 2
AR AT 13,000.00 | L5 1HEA7EK | 2018/05/31 4.70% L[]
). C185R0159
AT
BUNER | “SEAE 997 LR FF PR A
ATEE | B(EE)H 180136 | 5,400.00 | FEEhEE AL | 2018/06/07 4.40% A (]
AT HATIZ) 91 KT PRIV = iy




AN S-eais

1. (BUN AU A R 7] 2017 SEFE AR R 2 B0

2. ABUNP A A A IR AL ESE R T AR E JaHERE =+
R VBOH RS B AL )

3. (WUNP WA ARAFEE SR TH mEHERE ke
BORSRH I i s i = )

4. (ERERIETR A PR DU 2 7] S8 T A AU 63 A BR 2 =] 48 11 48 2 TR
BEETSM AR ST IS T B R A B L)

5. o AR [ HAR IS B

R A T o

B A ST AU 13 FR A ]
HH
2018 %6 A 12 H



	4、购回交易期限按自然日计算，若到期日为非交易日，购回交易期限顺延至下一个交易日。公司自提交报价回购委托的下一交易日起享有利息收益；自回购到期日（或提前购回交易日）下一交易日起，不享有利息收益。
	在回购到期日或提前购回成交日，交易自动终止，收益由中信证券在回购到期日或提前购回成交日随同回购本金一并支付清算。资金当日可用，但当日不能取款。
	三、投资风险分析和风险控制措施
	（一） 主要投资风险
	1、报价回购交易中，可能出现因资金不足、系统故障等导致T+1日（T 为交易日）资金划付失败，需要将相应资金划付延迟至 T+2日所带来的风险。如果T+2日仍无法完成资金划付，则属于违约，相应的违约方应承担违约责任。
	2、报价回购交易中可能面临的交易对手信用风险，以及由此可能造成的损失，包括但不限于：因中信证券原因导致证券或资金划付失败，因质押物价值波动、折算率调整、司法冻结或扣划等导致质押物不能足额担保所有报价回购债务，以及中信证券被暂停或终止报价回购权限、进入风险处置或破产程序等。
	（二）拟采取的风险控制措施



