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WH 20154E1 H 1 HE 201546 H 30 H
SR 4 R4 ELAE A &R &

D FIRIA &b (B 31,943,211.14 859,762.29 32,802,973.43
HHED
T KRR E ) R A
v AL R - 1,025,090.09 1,025,090.09
RV 1B S R 7 et
M HE I E AL S E (R E I -17,728,568.00 -754,046.62 -18,482,614.62
Pl 5 )
Horp: 1S WK 3,375,955.51 153,321.76 3,529,277.27

2. 5L 48 Rl 3K -21,104,523.51 -907,368.38 -22,011,891.89
(LN B S g TES RSN
a3 FR AR 7= A 1) J 4 v A - - -
) GBS L5 315D
Fv IR EEN M (B4 14,214,643.14 1,130,805.76 15,345,448.90

%15 Tk 27 1



[ 2 v [ ol a4 et A s £ 97 R IE J7 50 B R < 2016 4 A 4F A 75 4l 2

[ | |

IR PRE S 55 AR AL 70 o
A 6.1 & 6.4, MR FIM DT NEE:
REEEANNTIN: HAE, EEXTERTIN: B, SRt (%

6.4 HEMHE
6.4. 13 S HARAL

[ 28 ] A b B A i Y 52 RLAIE SR 4R B Ak (DA T AR Ak ) 2 b [FIE TR I B B B
(PAF faipreerh BRI <) UE S VAT [2013] 55 189 o (50 Tk it [l 2 v [ A Mk 53 A s Ui 2 it 25 B AIE 25
BRI SR E) ik, hERESEHARA K (hfe ARG EIEF R SR e (&
&S LA R B 8 B AMIE 7 SR B B AT M%) A (2R b AR ML B A b M 2 A5 2 B UIE F 4R B <
e aR) MSTaIt 5. ARG ANRATIIG, FEMIRAE, BIRROLEFEN BT AEE &
MUEFLEENIT 805,392,029.01 7§, M4 A KIE R THITT 55 A IR 7] 38 17K TE Hh R 56
(2013)% 198 “FIuBtdk i ¥ LASGIE . £ b EHE I 2 5, C(EZ b EAR P4 S s i 2 BUIE 2742
WHREHEEGHE) T 2013 4 4 A 26 HIEREXN, EEE F A H K2 085880
805,590,351.07 frdk<g i, HA i WBE &AM EHrE 198,322.06 ik iil. ARG HHEeEHA
NERFESEHARAF, FEeFEE D EARRIT RO AR AR, B8 AR
AT EWEIT -

R R NRIEFIERIE SR SR Rk )y (ORI UAG 43 58 35 B A MIE I3 #5050 4 AT M)
A 22 o [ AL B A s as e B R B A e B A R A RIE, RS TR BT AR
IEZFTT I B RAFRENE SR T H, G675, (B ETF). B/ SOFiEys. RimiisT
Hoo GERIVESR B {5 4 A5 (CDS) S5 B RIATT AR ity LA K Hh [EIE M 2% 50 VAR 2k < 150 1 HL At < it
THo RIESHRFE RIS TG KSR T AR T RS 71 80%. Hrb, & ThEA
BE A meas £ 27 I EL I ANIS T [ 2 U e R 05 77 1 80%. IR ERE BH HAE 1 4 DL B BURF i 27 AN
ICT B B 5% AFEB ANV ET TR y: (B0 H VAR 5 5 1) BE AR K I £ 2 o
[ i %5 F8 2 (JACI China Total Return Index) .

AWM FIREHATREGREGEHNERESEHARATT 2016 4 8 H 24 HittHEkit .

6.4. 22 THR IR 1) 4 I ZL
A HE 4 (R 540 R 4% BRI G T 2006 4F 2 15 HARAG 1) CAr 2 1 ] — JEAAE T ) . 4% 15 A

%16 ik 27 1
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PR ZTHHEN B AR AE (LR S AR Adb 2 v ™) o IR S 2 A 1) UES 50 8 2k 15 5 D
XBRL #HER 3 5 < FEAR G A B >) P ERESR BB IR el b oA 1) (IESR R S it
M55 CEZR T E LB AU e o RIS R R SR e G G ) MIFEI 55 1R IE 6.4.4
P B3 9 v R 2 A AT R SR RE S T8V AR 2 AT b I 55 5 il

T

6.4. 3G MV S 1E U K FoAh A SRR 5 T 75 B

AT 2016 PR SRR A b S THENI R, FUse, FEREM Rl T AR5 2016 4
6 H 30 HIW &tk LA K 2016 4 1 H 1 H % 2016 4F 6 H 30 H 1L #E IZE R AR &0 E A2 5)
IFV R EPS ESY

6.4 4R TIFTR B AR . Arvh (-5 — 94 B A — B
AR A 2, Skl S RE — W R

6.4.52Z45 % IE I L BH
AT G E AR IR T A5 W ) £ 2248 T IE .

6.4.6B4 T

IRYEWA BB B 5B 55 4 R W Bi[2002]128 5 (S IHBEIE S 5 58 2k A7 SRR v il (YT d 1)
IH[2008]1 = (R T4V FTSBCE T EBSR B RN e AR O N AN S EAN 52 55 84, &2
ERIS 7R U R -

(1) DRATEE T ASHER AR TEWBUENTE R, AERCE LS.

(2) H AT ISR B BN Z O, HiP R S TS BB SR SR, 2 AR G [ 5K it X
BUSEEAAE AT AR5 A AT ARHCE AL H AR A58

(3) H AT IS A B BB Rt o8 S (SR A TS B B ISR SR 2 FEAR G ] 2 i [X
BUSCEARAE AT, AR5 A AR N TR B L TS Bi

6.4.7REK R R

6.4.7. 1M E R 5E &R AR 5 &R

RERTT 4 PR SRS R
E RS HA TR A A REBHA. EEHEIM
A A MV ARAT B4 A PR F] (A B AROME AR AT ) REFE N EEHEIM
ER KIE4RAT (JPMorgan Chase Bank, National EEANGE PR N
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| Association)

|

T TIRRIRAZ 5y P IR 8 b 55V B 9 4% — i i b 26 T 32

6.4.8 Atk 39 K LA BE T EG I A iR SRR 5 A 57
6.4.8. 1@ KEX 532 53 B ITHEAT A 5
AT AR 1 S B ] BUIYIIR] 3 03 1L R KT 38 5 BT REAT A 5 o

6.4.8.2 REXH7 I
6.4.8.2. 1 & EFH R
A NRmt
i A AR AT L)
% 20164FE1H 1H 220164E6 30 H | 201541 1H %201546 1301
sz HE ¢ A N aE=s
ziﬁiﬂﬁ%ﬁrjiﬁﬂ’l 5 4.441.050.07 128,038.33
Horh. kA Al
Horbre AN R R P 132.352.88 63,517.58

U o

e TR SEHEANERESEHAIRA T RS AR — H 2431518 H 1.10% 5 2%
Firde, BHBEWRFHHK, &AM HiHEA08:
H &AM = 17— H 28 55 7= E X 1.10% / 45 K.

6.48.22 HEFLEHR
A, NRMJT
5iH A HH AERE AT LE 3 A
> 201641 H 11 %520164E6 430 | 20154E1H 1 H %201546 H30H
2z > 3 LW NEa
giﬁki MO ST T 1,130,449.14 32,591.52

T SRR EFTE AP EAORAT FFEE P il — H G B 3HH 0.28% ) 3R iTE, i2H
Rt EGH AR, A HitEAR:

HFEE S =11 H e 571 H X 0.28% / 44 RAL.

6.4.8.3 5K 7 BEATARAT 18] Rk T 37 B 5 (5 B ) 32 57
A HE AR 1 S A AT LS IR) R 5 SRIB T HEAT BRAT 18] [F) Mk i 37 55 (555 (R ) 22 5

6.4.8.4 HREEF B R ALK HH
6.48.41 MEHNESEHEANGHBEFTREEBRRAESHFHMN

A A K b AR T BT ) R < A BN R [ B <
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6.4.8.4.2 G HARERESEHEANZ S FASKER T BLE AR S K H
ANFE AR IR B A B R To b B 4 BN AN F Al SR I $ B AT B R L

6.4.8.5 HIREX T (R E HIBRAT Ak RBUR S AL KA B

Hhr: ARt
A A T A 1]
KETT2M | 201641 H1HA 201646 H30H | 201541 H 1 HZ% 201546 H 30 H
HIR R AR 2N HIR R AR 2N
o E R ATERAT 47,526,232.09 162,068.12 636,471.58 6,525.25
FEMR KIEERAT 7,252,939.65 - 2,325,611.18 -
it 54,779,171.74 162,068.12 2,962,082.76 6,525.25

T AT RT3 B NP EAROVARAT M 557 F8 8 N EER OB IRAT IR
HIERA RS .

6.4.8.6 AESHERHHAS HRETTAMIEFRIER
ASFE AR T 31 S bR AT LU RIS ARAT AR AR B I N 5 5 SRR AR IE SR IR 1 DL

6.4.8.7 FAt SCERAZ 55 2 T A 5t B
ARG AR A 3 R B FE AT L R 2T A SR I AE 5 T

6.4.9 K (2016 4E 6 B 30 H) AELSFE MFESZRIES

6.4.9.1 BN & /3 KRS T BAR TR Kl 2 RIES
AT G AR WK AR AT R 5188 A0 5 1 5 AT PR A2 BRAE 25 o

6.4.9.2 BIARFFH K E HMFMEFEZ RBE
AT AR WA AR5 A E I R B 22

6.4.9.3 ARG IE BEAE 5 HE AR I i
AFE AR AR I G157 I IEAE 5 PR AR I £

6.4.10 H B THEBM & THRR T E U AR E R
(L AfthrE
(@) AN LA Fe e THE i TR
AN Fe A BT B AR R R 7 A 4 £ T R AR GRS oAt e £ i, FLIK DB 2 Se i

EAZEIRN
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(b) LA Fe i (B - R < T H
()<= TH 2 e E T BT ik

WRIGAE L OO E TR T BB A B ERE X RIRE SR E, A SIMERHAT 2
BRI MRS B GHEERT E CREREE 19k,
BRR B (RRBE R s CCLUmRIE MRS HESR ) PRI . R — 2%+

(3T A A LASR R B 7 B0 5 (R S A

=R DURTULEE 2 (7 2 Bdfe LLAM AR BN HERRA € 1R 58 s B A AN S

MNED-
(il) & E e R TR il

T 2016 4 6 H 30 H, AREEFHMLIA RMETE BB N AR E N S v = g T
R IRIIAREN 770,918,348.84 G, TR T —ZIRME = FEXM&R. (T 2015 £ 12 A 31

H, A E&FA K A RO E T B AR S TR N 145 1 g Bl 55 7 T e 128 R IR AR AN

437,814,080.41 7T, LJETH—EIRFE = EIRIMIRH
(iii) > S AE T I J2 2% R] ) R AR B

AT S AR K LA ot (TR R it TR KA SR E TR 2 SR R A AR S .
(i) =2 RO Se B AR AR A 1AL 2 30

T

(2) BrASUMMESL, BE T 0GR H AR G0 7 B0 1) HoAh H 2 T

71 HRESEHARBN

7 BRAGHRSE

SRR AR

Fe 5iH

B

P 9SS iadlil] =

Bl (%)

1 I 7 it

Hop: ik

TEHESEIE

(i

Byt SR

BB

[ 5 WAz $5 %

770,918,348.84

91.16

Hrb: gz

770,918,348.84

91.16

20 ik 27 1



[ 2 v [ ol a4 et A s £ 97 R IE J7 50 B R < 2016 4 A 4F A 75 4l 2

Vi SRR

4 SR AR BT

Hrp. i

Ll

AR

BUIE

5 KNIRE Gl 5

Frbs ST IR S B
i

s TA

AT AR H &AM 261 54,779,171.74

6.48

8 oA 25 T % = 20,002,665.52

2.37

9 &1t 845,700,186.10

100.00

72 IREZANAER X)) IEFTHRRREE S
AT AR IRARFFA B a5 -

7.3 BIAREAT L RN BB A &
AT AR WIRARFFA B a5 -

7.4 BRI A SRYHE HEEFHE AN R R+ A B B
AFE AR WIRARFFA B a5 -

75 MEMN B ES R A AR ERZES)
7.5 1RV EANEHUE th BIHIH & B 15E 296 B ET 204 A 2 3 3 B 4

AFE AR N RBAT R a5 52

7.5.2 R T2 H S H I3 6 B 15E 206 B AT 2043 AR 2 3 3 A 4
ARG W R AT a0 5 -

7.5. 3 BLFLHI KA BRA S5 B 32 N B
ARG AIR G WIN R T 55

7.6 IR EBIHEHAFE I RI B RRAS

ERERAL: NIRRT

o 3 R P E L
F A= 254 IN 4 A
718 FHEH R E Bl %)
BBB+% BBB-
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BB+% BB- 126,688,094.59 15.01
B+ B- 599,863,514.38 71.09
CCC+% CCC- 44,366,739.87 5.26

>

T ERGEE RS EEOE AR R Rl A E PR BUB AL TR

7.7 BRI A SOYHE b S T HHE LUK INEES BB T4 (RS A
SR NRFTT

o s e - i B A
5 T gAY T g7 K s NIAE o
Bl (%)
CIFIHG 7 3/4
1 | XS1160444391 50,000 35,731,558.08 4.23
06/05/20
AGILE 83/8
2 | XS1022604570 47,500 33,698,979.23 3.99
02/18/19
TPHL 11.45
3 | XS1165129476 44,000 32,937,064.30 3.90
03/05/20
FANHAI 9 5/8
4 | XS1269824964 45,000 32,252,697.94 3.82
08/11/20
GZRFPR 8
5 | XS0878016673 45,000 31,848,957.32 3.77
3/4 01/24/20

(D FEFFEEA ISIN i,
(2) ARSI R I AN R T

7.8 BRI A SRYHE HEE T HE IR/ ERE BT 4 B SCRAESF IR B 4
ARSI AR T WA ARIFAT B SHF RS

7.9 BRI A SRYHE HZEE T HE K /NERE BT T4 ST A BB B 4E
AFE G ARG AR I ERATE

7.10 HIARE A SAbHE b EE B FHE AR M EF BT A E SRR A
ISR IRARITA

7.11 B F A AR RE

7010 AR WP R G B AT A UE SR (K R AT A A e B 0 ] S SR A A SE R S g ) R
B AT BT AT RGO

7.11.2 G GTHIRT TR SR, WA R T A R E A R A L

7.11. 3HAR FoAth & BB F=H A

AL NRMIT
22 Ik 27 W
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hur
J

K Bz

17 RIIE 4

ISR Z597 55K
JREAT A -
RS JE, 20,002,665.52
JREAT FR K
HoAt SR
R 2

HoAth -
it 20,002,665.52

OO (N|OO|O | [W|IN|PF

711 ABIRKFA BIAL T4 B R T e B 5237 B 40
ARSI AR T AR FFAT AT e et 7

711 SHAR AT+ 45 BB P AR TR I 52 PR 1% 0 ) B
AFE AR AR FFATIEE -

8 ESMBRHEARER

8.1 MIARESHIRFEN S BEFAENGH

HEAL:

FFE N 5K
N GRAES T NS
PN
TS 5 ER Y
FEAT (3 HEA
L1 L1
937 711,440.92 619,529,160.16 92.94% 47,090,981.17 7.06%

8.2 WIRESEH AR M BFFH EESHERL

i H FAAT AL () o 4 A A LA
S A YN E N YNAE SR 7S
&

366,664.71 0.06%

8.3 HIARESEHEAKNMLNRFA ST RAESHPEEX KB

i H FiAT R BUa B RIEBCERXTE 56
ARNFEHPE BN TG BB
WEFCER 1 ST NRF A AT &

0
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| Atk o0t o2 R AP N 4 | 0

9 FRAEEHFRS

AL Ay
HEEFAERH (2013 4 4 H 26 H) Fe4 %40 s 805,590,351.07
AR A A A 5 4 17 A A 432,282,674.25
AR A5 B FE G i R A 45 296,580,219.11
W AR HHIE S e B [R5 62,242,752.03
AR A5 B S 3R 4 AR B4y A0 -
AR A5 W A A e 0y s A 666,620,141.33

10 EXEHER

10.1 BEMHRFE ARSI

WA, AESTRESMIFH ARSI
102 EESEEA. ESAEANENIESAERITHNERAFEZS)

2016 -3 H 26 H, AEESEHMAKMA T (ARESEHAMAREEKAIMAL), £4A%ES
EENENREESE RS W UGRN, BTk L LT AR B K,

2016 4F3 H 26 H, ABEESEHMAKRMA T (ARESEHAMA R SBEHLARTEAE), &
AREEGEHNBANHEF LS TR S BHE BOER, BB E AN AR SR SEH,
HA BN EAT BRI

2016 /£ 6 H 8 H, ABRESEHHARAM T (BRESEHGRATMBAEHEARLHEAL), &
ABEGEINENEERSE T RS WHECEN, RGN EAESEIAMEIE, B
AR EEKERIERNBIT R EHEIRS.

2016 7 H 12 H, AEESEEHAKRA T (ARESEHAMAR SEEHEARALEAE), &
AEGEENBANEEFLE T NRESUHE OB, BT M B A AR S EHAREH,
A R G E A O EAT A B

AR N AL S AL TR SFTE M IR RAERERANELS).

103 WAEESEHA. B&EMr. E&HEVEHIFR

WA, AESTW RS AR IS E SR SBIE AR M SARSERA . B4
ey SRS AR VR A F I
10.4 FEER B RIZIIHE

WA, ARSI T,
%24 TFE 27 W
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10.5 R EH A B L THITH 5 FTiG it
WGP, FATE IR T IRSS 0 S I 45 T8 SO 1«
106 BEA. EEALAEREEN R ZEERLTTEHAR
WA, EEEHN B8 ANFCE ST A S 28 BEN 51 J0 32 I8 0 1S A B 1
150
10.7 EESMUESR AR5 BIUHA KB

10.7.1 E &M FUESR A FIR 5 B # AT BREE BB RSB
SN ARt

5 AL 5 IS A 1255 e AP <6
I I N s PO it e
i&% A AN R ﬁ:\—FL G REN
AR et EE 151
Haitong 1 ) ) ) ) )
Internationl
HSBC
Corporation 1 - - - - -
Limited
JP Morgan 1 - - - - -
Bank of
America 1 - - - - -
Merrill Lynch
Citigroup
Global Market 1 - - - - -
Inc

UBS Limited 1 - - - - -

Deutsche Bank
Platinum

Barclays Bank
PLC London

The Royal
Bank of 1 - - - - -
Scotland Group

CITIC
Securities
Brokerage(HK)
Limited

Goldman Sachs
International

BNP Paribas
Corporate&Inv 1 - - - - -
estment
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Banking

|

T AR AL AL FEAR T A «

(L BAHER, FE R
(2) WA IRDLRGF, I 55 8RR A 7] 2 B IR DU E 5
(3) &EAT AL, ERiL —FNILEREMLETN;
AR BERTE . Toh%, B ISR, I AR Lk gia 1 e B R 1 EK
(5) A BA BRIV FRE 1, REMT L 4xim . & Wi

4

EER =i SE R A2ty ST TR N

TPl R TR BT S 1 AR BTROBF S 2 LU 3 AT 13 R S5 REARE I SR 1
IR, FREE TR

FREF AL ARIER TR A FHR AL A TR . W FCAR S5 15 DL P4

» TR G A

FIRRHERS, 128 RSO 55 B 115 AL P IE S 24 R 28 5 J A2 AR TR A i L Rt 1 R 42 P R iR R i A
%), JFa A EtiE.

10.7.2 BEE&MAUES A 7 X 5 B nit T HARIER B B O

SRR NIRRT

55758 5 EYaE BUIEZE %) &Y
Sl Sl St ] =Pl
I3 T S PR e figepe | AZ | BUEL | A | BUERC | ST | FEEAK
o TR | SR | KB | S| TEB | &8 | LA
] EL A5 ] EE A5 ) EL A1 ] B A5
Haitong
. 52,635,081.49 | 12.35% - - - - -
Internationl
HSBC
Corporation - - - - - - -
Limited
JP Morgan - - - - - - -
Bank of
America 78,983,923.27 | 18.53% - - - - -
Merrill Lynch
Citigroup
Global 121,863,823.34 | 28.60% - - - - -
Market Inc
UBS Limited - - - - - - -
Deutsche
Bank - - - - - - -
Platinum
Barclays
Bank PLC - - - - - - -
London
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The Royal
Bank of
Scotland
Group

CITIC
Securities
Brokerage(H
K)Limited

Goldman
Sachs 101,293,910.98 | 23.77% - - - - - -
International

BNP Paribas
Corporate&In
vestment
Banking

71,371,497.33 | 16.75% - - - - - -
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