AKRFBRERERSHIESFRRES

2016 £E3F 3 2

RS

2016 &£ 9 H 30 H

HEFEN: KRESEEERAH
EELEN: PERUVBITREERAE
WEXEHHER: 2016410 A 24 H



KBRS R R G G B R 5 RS P DR < 2016 458 3 Ay

SEHANEE S LEFRREARR S SR A AR FOCE. R

§1 HEHRSR

SRR I B KR

TR LN BRI FSEE L AERR PR AN T8 A ARAE AN ol B 54T

BEFUE N EAVARTT Bt A IR~ FARSE A2 6 & R E

, T 2016 410 A 21 HEM TA

W HIM S5 ARbS . IERIMNBB A GG NS, RERRN B ERICE. RSV

TR B E KR -

e AR USSR ST RN PR IE FHBE 50, (HANVGRIERE & — & B A

HE A SRR REI .

B AR R
AR M 55 SRR A 1

BCRAT RS, BB AEAT 35T R 5 AT A2 ] 1A

AAERAE 2016 4F 7 A 1 HA£ZE 9 H 30 H ik,

§ 2 E&r=HMn

4 TR KRS E RS

55 A 001263

FeiafE T LTI

GE RN 2015 4E 5 H 4 H

et IR B S A B A 801, 486, 864. 89 13

BV H g?%hﬁﬂVMMﬁT SIERE S Ay e
AFEGKRA “H B 8N E R, 7R
RO HIWT MG EAT . IESR T 377 3555 75
PRIZR IRt b, 38 B A5 TR RE B 7 e B b Ag DA9%

LR SRS il S BT P RS . FEN AR B THRH “H
N7 RS, W EAN RS S
B DA 3 IS i AP IR Bh MR, 5%
Gl HZ P v RmE, RN IR R AHE .

NG Re 3 AR E IAE AR IS R 2R +2%
ARIEGINIRA TS, B4 AU 5 TR & =

AR YA 2 R AIE TR MBS MO T I R ST IR A A 4,
a8 T UE FR 5% i 4 v F v XU B3 0 A

REEEHEA KR IE G A PR A 7

BEEFEEN ¢lﬂkﬁﬁ%ﬁﬁﬁAﬂ

R IR G 4 O 4 T Tﬁ RIGAERA g? RIGHCE R

NI LA A S AR 001263 002372

T WK N 8 7 G A i 1y S 704, 775, 066. 05 453 96, 711, 798. 84 {4

b

=



KBRS R R G G B R 5 RS P DR < 2016 458 3 Ay

§ 3 EEMFHEIFMESIHERI

3.1 FEM R
Bhr: ARt
FEM % Febr AW C20164FE7H1H — 20164£9 H30H )
KRFHEAERERA A | KRFHRSRERS C
1. AR -224, 517. 14 20, 194. 49
2. ARMFE -695, 045. 56 -3, 502. 03
3. IR 3 4 4 BA HA A i -0. 0027 0. 0000
4. WIRFEE T IE 729, 045, 458. 76 99, 996, 497. 97
5. BIRESMHAHE 1.034 1. 034

e 1 A CSEHMLaRR R AR BN . st lica

R EHIAREL AWRE A C S iiead in EAS A e B2 sl st .
2 b SHRE AN BIE R N SR G AT, T3 A SRR as /KT 24K T B g1 4L

?o

HABWN (52 fe i EAR SR R) $HBR

3. AJEET 2016 4 1 H 14 Hil2hghn ¢ K4, F 2016 4 9 H 23 Hil C R &y i,

3.2 e ERIN

3.2.1 ARG HESOBUHEN KR K5 FIBALST R A R Z ) B
KRB RIR B RS A

WK | GEEEE | WS | LSRR | -
B o | mmzo | mkaxe | axmeze | 09 | @70
0 - N
Jiéjqﬁ [ -0. 58% 0. 08% 1.13% 0.01% -1.71% 0.07%
SRR AR RS C
WK | GEMEE | LS | SR | -
B 0 | meze | mkaxe | axmeze | 0@ | @70
REREYN
H 0. 00% 0. 09% 0. 10% 0.01% -0. 10% 0. 08%

bt
N
=




R B RE R e LR 5 IR $ DR 2k 4 2016 457 3 FFE AT

3.2.2 BESAFREMURES RTHHEE KRR LIS RN LB A et R AR5 ) R
7.14% |
5.72%
4.29%
2.86%
1.43% -
0.00% -
2 £ i : 2
8 & = 8 g
[y] [y] [y] =] )
R R R R R
= A L O N R — A A L Al 0 M ol
0.08% | -
ﬁfffﬁﬁgff,
0.04% - -
_;—'—"'_'_'_'_'--'_'_
J-o—'—""'__ff
0.00% |
-0.04% -
-0.08% -
m T o o r o @
o o o o o o o
g g g g g g g
[} ) [} =] [} ) [}
= = = = = = =
L&} L&} L&} 2] L&} L&} L&}
= A L M R B N R — A A L 7 ol 0 L M ol
T HRREEREME, EeEHAN Y EEEERERZ HENAH AR SR A4 5T

FRNLE. EOWERN, AREEHHRERAS IS

e ERMNZIE,



KBRS R R G G B R 5 RS P DR < 2016 458 3 Ay

§4 BHEAMRE
4.1 &2 (RELSZLHE/PN) FHN

A MELAANR | Tl \
1 = A
i W5 Camom | mEom e B
gt 20134E 7 H

TN KEGE4 . 2013 4E 10
H 14 HZ% 2016 4 8 A 31
HEKRI & ERMESE
2PN, 2013 4F 10 7 28
HZ% 2016 4 8 H 31 H AW
SERAREG S LY
H.20144F3 H 18 HA 2016
8 H 31 HAE KRR
an 8 JHF I o 2 A e A PR
BB, 2014 4E 3 H 18 H&E
2014 4 12 A 23 HAE Kb
ML TPFE . 2014 4F 6
H 23 H#E 2014 4F 12 H 23
H AT K B3 5 6% 2 4
ZFENIE, 2014 4F 6 H 26
HZ 2016 4£ 8 H 31 FH4EK
F s f ST R U A8 VR S AR
FRGH SR SE AR,

K34
2015 4F 3 2016 4~ 8 H 2014 4 12 A 24 HZE 2016

oyl E &% 12 N
RIS o Ran 31 ol s g 31 nEm T
50 25 1 1 3 4 3 2 5
T R e T 7 i 0

GIEZM, 2015 £ 3 H
21 H% 2016 4£ 8 H 31 HfE
KB R F B8 T g 5 4
Jo R s % A5 H i fiit o5 1Y
EFHRTRESGEERHE,
2015 4E 3 H 27 HZ 2016 4F
8 H 31 HAEKHRF5 RiEHC
BIRA B FF 7 Ik 4 5
G4, 201544 A 29 H
%2016 42 8 H 31 HAEKAK
R V5 A B R A AR SR

BRI ST, 2015 F
5 H 4 HZE 2016 4 8 H 31
H AT R s st B R i i BR
GHUEFRER SR SS
P.20154F5 H 15 HA 2016
8 H 31 HAEREGIRR

b
IS
=i



KBRS R R G G B R 5 RS P DR < 2016 458 3 Ay

I BR A B IR I B
L. BAREEN L
k. EiE: PHE

Sy

NHE

ZNE

e s

H

2016 £ 9
H 20 H

20 4

Z5rsE+ . 1999 & 5 AN
N K 4 8 LA R 2 A
WEFEER, AT 50 50T 5
o, i R O A
1.2010 4E 4 3 7 H % 2013
3 1 T ARSI
HEREZI, 2011 £ 7 H
13 HE 2013 43 A 7 A{E
KEAT « k%6 3 i 52 B E
FR RS R EZM, 2011
FEI3IHSHAE201146 H5
H AT KRR R R i 52 2
WEHFHR TGRSR SR,
2011 4 3 H 8 HAE 2011 4F
6 H 5 HAEKHCHRIE B4 1
FRNFFRBE RS ESR
T, 2015 4F 4 H 28 Higft
KEF T R E R AR
EHFRRESESEH,
2015 4F 11 A 30 Hil E AR
FOE R G B R A BIE S
BRI GI LS, 2016 4F
5 H 25 HET KR SRR A
BETUE o e 54
221, 2016 4F 8 H 6 Higft
KRR SR RS T R A
EHFRRESESEH,
2016 £ 9 H 20 HigfF K
R IGAL B R A RIS
BRI IS LT, 2016 F
9 A 29 HE T KRR R TG
Fe B R A MAEF RS
REeReam, FHiE bE

g

> B
o e

2016 4 8
He6H

9 4

S EDAY RS N 2 280 o
2007 4 10 AN KRS
EHARAR, DifEiseiE
=S St B T S
BEMSIEEEE. He
W35 MR BIEEAE T B . [ E
WES I S L TR B L [
EW R IEELHE, |
2016 4F 8 A 6 HittfE KAt

b

=




KBRS R R G G B R 5 RS P DR < 2016 458 3 Ay

TR T B R A A S 4%
HHESHSZLH, H 2016
8 H 6 HilgfE KpF =
wmiinkeke s, 3
2016 49 H 6 H AT KR fE
FEETMBELEEES
B, H&HEE NG,
. hE

e 1L ARIHE, SERHOVAR S E B AME R RE 2 Ho.
2+ UEZFMVAER BT EARHERE AT AL B 2 GIEZRAL MOk N 53 BEAR A BRI A SRRLE

4.2 E AR A A2 a1 75 T L A 5 B

AN, ARSEHNET GEFFE) « QEFRBHEHEEE) « RS RIER
BRAGMIEF RS ER) MEMA RIEEEMIE, EREEHISED, KRR
W BIR A ROEF RO A e R e . BRI, WA E . IR AT BRSNS
A RFHER . AT BN G & RS IE, AR B R AR TS MAT N, BHiEH
S G HEAT WA Zy AR T AT 9 VA R GEAT AT 40 5 e 50 B N 2k (R SR IR A 5, BB A ik
Bl AFEGR RS LIRS T BUE THSBE AR S, AWK — B A H WSS
A R ST SR R BT IS HI 2R W7, AR R s AR A R B U RT3 T, 5570
NFEGAR B AT NSRRI 2
4.3 AR GEHHH
4.3.1 AP 5 EKIHATHE O

R GEFRIRREEEH AR ATPLHHERTEL) ME, ARSI T OOk eE

ARAF N TRZGHE) « CRRREEEHARAF AW LS MBS IREHE) AR N85
AT RAZIRBIZ ME, ZEBEE. RN RW Rl R oS g BEs, W

BOFERB WA BBRE . ZHPAT LGPPSR E PG S R & AT . B
TEE SR BT FE S, BT I ST BB SR, S8 5 B AR BT S AE By I S AR,
SRR ST H AR . FPR AN, RE B ST 5 T AT S B A
W2 TR MELS, RE T AT R ATRER AT RREE

ES

-

432 REX ST ANETUH

O ] SRR B S S O W E T BT BB AL TR [R5 5 R 1152 5 55 R REARAE 57 6 28 O 1
AT RIEAT 43 HT . 2016 4F 3 LA AT LS 4L G R IREE AL B AMEER H R 52 5 EE R
WG SIRER G & 2 I SR BRI A & 2 A EE R A H R I03E 5, EAFES S5

6



KBRS R R G G B R 5 RS P DR < 2016 458 3 Ay

BT A JE5a i IR B s 158 5 1A B0 (K B0 A8 oy Bk i 24 H S & S% A2 S 1 s St L&l
R AL R ] RAAE 5y s BTG TR AL 5 H R A1 A2 53 T 3 A LB A P4 4 58
G G5 RBAR RN 2RI G AR = AR RS, o5 % BSOS 10 BARAFAE R S 5 AT N
HEE GG N ZZ AT GETT 0 M AT AE R ik A Gt v 5 R AR W R 08 45 T AN A AE A 2 s (1 m]
etk

=

an)

4.4 WG NS BT RIS NIBIE T

2016 457 3 Z=fE FAF4REL Lk 2. 56%, Hh/MREZER Lk 0. 27%, GDARZETE Tk 3. 50%. BT
PEE A TR M TR NE TR, Ty 8 AR SEan IS, (HEEAE PN A AR R LB £
ANEAT, EETIIAAE 9 A4 L 7 BCKHI R BT 3 MR T I AXEE, PTG
KL HIEARN BAR A K, A7 B B R B, B AR ARy 3= .

2016 F55 3 AR AR Lk, hEisRE I E SR B R T 1. 8%, 55 3 =, FEAAHII
BRI B HBCRAESE, KA A%, WER. BRI, JA7 7 RIS R R 58 v 1
T 2.25%, WAMPEBRIIRA TR, BT 9 AERESME LI, BARRIMRCON 7M. 1E
FEARTHAN G S BB AT 5T, BRI, W% F1T4 40bps, 10 FEHI&F R 4T
15-20bps. £ 7 A EAEHIAGFRIE T, Wi HRAE 8 Am Pl AR, Rl TFRFLER . 514
Tt 25T LR AT HL S 14 I8 R0, Weas R A P (5 Gl R BN T, BRIZEgkEE
WA . ANZEFEAKRR S F AL E A 3 A 1S SRR 2 45 i (1 Wb 3L =T 0
4.5 REHNE S KSR

BUEAMRE IR, Sl A B m B3 E Y 1. 034 70, AR WIS A Be Bl EE K
#N-0. 58%, [NV LEEEE R AR 20 1. 13%, (KT St EEER R I . A C B Aot ™
TFE 1,034 78, AR HI5EE C SRS MATFE KA 0. 00%, [FIHL S IR & %

0. 10%, RF k&b FEnER LI

4.6 |EPNEETFH ANBRES T HERE VLA

ARESEAREIN, Y+ 2016 7 H 1 HE 2016 459 A 30 HHIL T #ES: 20 N TAEH %
FEEAR T T I chItE R, DARCHIEL T 4L 20 N TAEHIEE&RA ABUK T 200 AFI1EE .

§5 HEAGHE

51 REPFARESE=HEEMN
7 i H &/ (o) di A B AR (%)
1 I 2 5 % 58, 217, 059. 14 6.29

E A




KBRS R R G G B R 5 RS P DR < 2016 458 3 Ay

Horpe R 58,217, 059. 14 6. 29

2 | B - 0. 00

li] 5 WA 7 F % 445, 469, 057. 75 48. 09

Hrp: fiigz 445, 469, 057. 75 48. 09

BE P SCHFUESF - 0. 00

4 | e Bt - 0. 00

5 | eRbATAE ST - 0. 00

6 | ENIREERHT ™ 402, 725, 542. 50 43. 48
o S R0 1) 2 N R B

e i 000

BATIE RS E &AM AT 4, 485, 252. 62 0. 48

Hoptr 53 15, 354, 522. 95 1. 66

it 926, 251, 434. 96 100. 00

5.2 MEMARET LSRR BEAS
5.2.1 |EMAREATIL D REPRARES T A S

RAG AT ARME o) i 35 & W P VR L BT (%)
TN N 7 NN N 4 - 0. 00
B | R - 0. 00
C | gk 17, 598, 359. 14 2.12
D HL T #8477 B oK A = A - 0. 00
VA4 ‘
E | &850k - 0. 00
Foo| R MEE 2, 126, 500. 00 0. 26
G | Bk CiEFlEL 1, 005, 000. 00 0.12
H | fEmAEgol - 0. 00
: \E%ﬁmﬁ#ﬁﬁﬁﬁﬁ%% ~ 0.00
J | Rl 37, 487, 200. 00 4.52
K| stk - 0. 00
Lo | FESEANR 55 R 55l - 0. 00
M| B TR EOR R S - 0. 00
N IR BRI R 28 Haita  BE - 0. 00
0 JE R MRS A ERFN FH AR R S5l - 0. 00
P BE - 0. 00
Q PARAMSTAE - 0. 00
R A ARE MG AR - 0. 00
S ZiE - 0. 00
it 58,217, 059. 14 7.02

bt
©
=



KBRS R R G G B R 5 RS P DR < 2016 458 3 Ay

5.2.2 REFIREATIARPPHBBEREREREAS

Teo

5.3 MEWIRIEA MHE G T FHE LI/ HORT 42 R B R A

= . i . o T
e Ji ZEARHS JIE B A4 R HE (D ARME o) B (%)
1 600016 AT 1, 000, 000 9, 260, 000. 00 1.12
2 601988 o RAT 2, 000, 000 6, 740, 000. 00 0.81
3 601939 HEBERAT 1, 000, 000 5, 180, 000. 00 0. 62
4 601398 T HRAT 1, 000, 000 4, 430, 000. 00 0.53
5 000568 FINEE 100, 000 3, 108, 000. 00 0.37
6 600519 DVMERE 10, 000 2,979, 100. 00 0.36
7 000858 R W 80, 000 2, 668, 800. 00 0. 32
8 601166 MAVARLT 160, 000 2, 555, 200. 00 0.31
9 600436 A7 50, 000 2, 390, 000. 00 0.29
10 601628 PN 100, 000 2, 141, 000. 00 0. 26

5.4 REWREBIF MBI RNFEHFREAE

¥ fie 75 A ARME o) A TR E ] (%)
1| Exfigz 4,073, 069. 00 0. 49
2 | AT - 0. 00
3 | &Rz 40, 426, 000. 00 4. 88
Horp: BURMEER 40, 426, 000. 00 4. 88
4 | ki 306, 543, 000. 00 36. 98
5 | AV AT R BT I 30, 005, 000. 00 3.62
6 | ISR 63, 072, 000. 00 7.61
7| Al (AT R 1, 349, 988. 75 0.16
8 | FMEAFH - 0. 00
9 | HAh - 0. 00
10 | Ait 445, 469, 057. 75 53.73

5.5 WEHAREA RYHE 5 EEES T = 3E LI/ AT 4 R B B B 4
e | mmm | mBEak | HE GO | ARfE oo | Do eo

e (%)
1 1280328 12 #HRfR 600, 000 | 51, 498, 000. 00 6.21
2 1480349 1 éfEYEﬁ 300,000 | 31, 749, 000. 00 3.83
A

140208 14 [ 7T 08 300,000 | 30, 438, 000. 00 3.67
4 1380003 13 38 7 15t 300,000 | 25, 791, 000. 00 3. 11

s

9 0




KBRS R R G G B R 5 RS P DR < 2016 458 3 Ay

10 5 fE 3
5 1080104 R 300, 000 25, 320, 000. 00 3.05

fii

5.6 AR A MHE G ST HE LR/ N BRI 48 B SCRAESF 30R PA4H
AT AR AR R RFAT B SRR SR

5.7 EWIR A FHE G T FHE LI /N HORT LA Bt R SR A 4N
ARG ARG IIRARFFA IR
5.8 1R & FIARIE A FRMME 53 & =B HU IR/ HE P B R T 48 BUIE R 3% W 40

AT AR IRAR ARG

5. 9 MEIIRAZSHH KR B3 5 15 0L i 9
5.9.1 EHIRA RSB KB M R QA5 32 B 40

I G AR R BRI TR
5.9.2 AESBF R BREBOR
ARFE AR WKL IR AR TR
5.10 & FIAR AT S BT i 5 A 5532 5 T 0L
5.10.1 A< E G R B B BUR
AR AR AR TR
5.10.2 35 IR A< 32 G BB I B 4 B o A0 53 28 W 4
ARG AR AR B E T IR
5.10.3 A< EH i B F PO
AR B G AR A BT [ i 1

5.11 R HEWREHE

5.11.1 FESEFRITHIESFHRIT EEMIAFEME R LRAE, SRERS 5 H o
—EAZBIATESR. LIHEE.

AT A T RBEE PR E GG 2016 4 6 H 28 H FERBUGR fR & B IR (R LI/
PN A B RIS AR IR H IR R 55, Hile 1 (PR AR RIS ED) ARSCHUE,  #i
RIS 213K 40 J570. AT L EIESR (83 SR SR P AT SR ENE b A m I EEROAR SGHILE . A
FAAEIR T S A AR A AR 22 AT

% 10 W




KBRS R R G G B R 5 RS P DR < 2016 458 3 Ay

511.2 AR EHFENIHLKES, BERETBHESSRAMENEEREEZ SMIKE.
5.11.3 HABE =1 AR

Fits

AR

w8 (On)

A RIE S

39, 691. 47

ESCIE S 7 Sk

3,324, 199. 85

Inlieicgll

Sz

11, 990, 631. 63

2T TR

FoAth SR

R

HoAh

Nl ool BN I el (o) I e S INGCRN I CO RN I e

it

15, 354, 522. 95

5.11.4 WMEHIRFFA B4 TH B AT B 537 B 40

Fs fii 5 AR b7 4 R X FeHE ) A S B IHE L] (%)
1 113008 LU £t 535, 532. 40 0.06
5.11.5 AR AT 42 B 5 777 U188 32 PR A 400 R 3t
AR AR 5 AR T 44 R SR T AN AR RIE 52 PR 100 o
5.11.6 R FH-AME Mk A F R 5
BT P& TARR, I ME &t aea Bz
§ 6 FFHREEEH )
WAL A
KB R I e B R

T H

KIEFFERTEEE RS A

&C

75 S5 <5 UL

31,619, 497. 21

5 ST TA] i <5 5 FR DI 3 0

703, 285, 856. 00

96, 711, 798. 84

k- 5 75 U301 35 < A T [ 473 4

30, 130, 287. 16

75 SIS0 F) B AR B A (A A

U851

o ST A S, < 0 00 A

704, 775, 066. 05

96, 711, 798. 84

KEFHERERCE RS A

§7 HEETHENZHERRSRRFESER
71 REBHEAGEAESHFRHFIL

%11 7T



KBRS R R G G B R 5 RS P DR < 2016 458 3 Ay

B

A AT B A AR S0 B

A I IR) SN/ O B A

27,052, 173. 91

3 5 JYTH0 I S Y /0 [ 450

T IR BN AT AR S e

27,052, 173.91

T VIR RFAT IO A S < O A0 o 22 e A7

3.38
AL %)
K EF RGN EIRE C
BT
e B S N FRE B AR 00 40
5 I E] LN/ R S A A
A HH A 1] 32 1 /6 R A7
s WA AR N FA AR 440 A0 -
s WA AR KA AL S0 80 b 3 4
o 0. 00
At o
72 BE&EHABHBEFREBRRAESEX G HYA
Fs 5753 5 H I TomE () | ZBE&EH Go) | EH %R
1 I 2016:i;8’ﬁ 2 21,052, 173. 91 28, 000, 000. 00 0. 00%
&t 27,052, 173. 91 | 28, 000, 000. 00

TE: ARG BN 1 IE FH AL G 2800 J37Ch) HIWT4E7% 05 1000 78, HAIEGVEF AT
ME —E

§ 8 MBHFRFHHMERRFR

AT AR WITC R BB R A EEAE B

9.1 FEXHHEZ

—_

[\
Y

1

§9 BENXMHER

v R M S Y ST K SR 5 T B VR A Y RS BB R e ) S

(R AT RS MR e e E )
CR B ARRTE I BB A BOE S R R SR L)
4y KESEEE AR AR 2, AR =

v AR T N E SR E ) B R A S A A o R

12 W




KBRS R R G G B R 5 RS P DR < 2016 458 3 Ay

9.2 AR

ANZR AR AP B AL 4 0 R NI AR
9.3 BRHTR

P T AEE IR ] G5 5 ), OB S ACHE G A3, http://www. defund. com. cn HET #
] o

KRS E AR A
2016 4F 10 H 24 H

% 13 W



