R RFHRERRERFRIESSSRES

(QDII
2017 55 2 2

)
=R

2017 £ 6 H

. RS
Az HERT

e

Ea

&
%

30 H

EEARAF]
A A7 BR 2 ]
LHEEH —tH



R R ARG AR G AR5 A & (QDID) 2017 4R35 2 R

8 EERR

FGEHNRE 2 LR REA RS TR R EIC . R PIEMRR B E KR, Jf
X E P KBS AR AT 5 A P AR AN S B B AT

FGFEE NP ERATIR DA IR A R ARYE A G FME, T 2017 47 7 18 H &% 7 Akt
HIW 5 b (ERIUAN B H SIS SN A, RIEERNBEAAEERICE. RS E

R E R LSS . B 51 10 5 ) AE PR ISR < 98, (EANRIESE B — 2 B o

HEMEANSHEAREHAREI. BH KUK, T E MR B P S nl R 40 e A A
SGEEE AV IR P

AR IS TR R Z I

AAREWIE 2017 £ 4 H 1 Hig2 6 5 30 H k.

i



R R ARG AR G AR5 A & (QDID) 2017 4R35 2 R

g e

HE & IR K HHEE AR (QDID
e F AR 002877
FeiafE LR

s FAERH 2016 -7 H 27 H

T IR I A AL A

808,290,723.99 {71

ARG g B, RIS A Shrb B AS G iR O (E

Beot Hw
H, JCREAF IR L, RS FRE IR
A SRk < T T R SR X G B SR | i I R (S

- PR DT SR . TR BT SR . PN A AL SR 5T 4% 0T SR

o BEPESCHRFIE SR O SRS . A B SREE L B G T T SR L
I S SR S5 BT SRS LASEIAR BE H A

RE— 50%* H 51 5 A 45 H+50%* BE AR I8 I A5 FH i 45 2rh B 745 4
(J.P. Morgan Asia Credit Index China) -
ARFEGFIF IS, AP U A U a8 241K T IR SR
e REESE, STRMIWYES, B TERICAR. Bl

RS YA i e IE ahffe [FIIY, ARG BB IS, R & EAE S5
PR 3505 3 < 2R AL T A BBl R 2 b, S e T I Y 26 X
Bz ol IR S5 o A/ T 32 5 % o T M ) A 5 8 XU o

FEEHA HE B GEARA A

HETEA H EARAT I A IR A 7

BEANGE R NS TR Bank of China (Hong Kong) Limited

BEAh o3 B N AL B T ERAT (R AIRAF]

R K AE{E HI 657 (QDID

A HHE RKHHEEHBZE (QDID C

GRS s AN E

002877 002880




R R ARG AR G AR5 A & (QDID) 2017 4R35 2 R

T AR S & 2 P 1 B0

IS¥I1

745,970,927.03 43 62,319,796.96 11

8 FEMFHIENESHERI

3.1 FEM et

Az NRMoT
el
(2017 £ 4 H 1 H-2017 £ 6 H 30 H)
FE 5 ek
e E KRG A N
E K EERGZR (QDID C
(QDID A

1A 2 eI 3 11,788,719.23 822,321.68
2 AR -1,203,705.26 -201,715.33
SUMALCT-32) 3 4 3 BA HAF i) -0.0013 -0.0029
4 RIS T E 734,393,687.48 61,073,117.98
5. R FE S FHE 0.984 0.980

T Oprid e SHR IR A OIS NAWEEE 53 1S Tg L T2 A G sebriicat K7

LTIy

@AM C Lz 153 AR HON  Besilica

HAbN CAE A SR BB ED ER

FHR GBI ARAL, AR AN C S ad in A A et A2 sl et .

3.2 FEERIN

3.2.1 A 5 Ik < 0y A AHE Y R R L R M S L A B A e R ) LA

e KAEERGZE (QDID A:

Wl | e | s | O
BB - e SR sk bE | 0—@ @—®
AN { s .
® R | il | T
TE=Z=ANH -0.30% 0.15% -0.77% 0.10% 0.47% 0.05%
T Ko (S B %% (QDID C:
[ o
IR | KR | gt :
o B v o w2 =R | ©—0 @—@
NG { m.F .
® R | il | T
TE=Z=4NH -0.41% 0.15% -0.77% 0.10% 0.36% 0.05%




5T R AR BRI R RO 3 2 e 4 (QDID 2017 558 2 kel

3.2.2 B A A A ALK EE 4 BT A G 2 A 5 I L 15 ) 0 45 L AR v i 2 AR AR Al P L
TR R (S ARG I A BUE SR 7 564 (QDID
SB35 ML 25 AR i 2 5 7 b 7 30 L
(2016 /£ 7 H 27 H# 2017 /£ 6 H 30 D

EERHHEE TR (QDID A:

2.00%

1.00%

0.00%

-1.00%

-2.00%

-3.00%

-4.00%
2016-7-27 2016-9-27 2016-11-27 2017-1-27 2017-3-27 2017-5-27

| —HEEXPEFARS (QII1) 4 —AbEREh IR B R E R

B K EE 6 (QDID C:

2.00%

1.00%

0.00%

-1.00%

-2.00%

-3.00%

-4.00%
2016-7-27 2016-9-27  2016-11-27 2017-1-27 2017-3-27 2017-5-27

[ —#EAREEARS (@IDc  —IRREEES

. OAFKESE ST 2016 45 7 H 27 HAR.
4



R R ARG AR G AR5 A & (QDID) 2017 4R35 2 R

MRt B K A5 RS 107 ROIE SR B 2
AR Hil2 6 A WS G RSB G OIFF S AR G E R+ e, BB, <Py, #H
BRI A RLTE -

g BHEARE
4.1 Rl (SREREZINMD R
fEA T 4 (1) 3 4 22 FE I IR HEFE MO AR
e | B ]
{EERH BAEHM B
5 [ 3 -2 B G i 2 Tl
. B R ERITEE
N N T AERTT IR Y T
134 . SEE SAC WA A
2L Al BT 38 E EER 4
X&H | #wHEL | 2016-07-27 - 13 4 P B 7= B\ =) ] e Wi 2
2L WREBBR LT, BB,
EhElie 2009 4 5 A IIAEE 45
By ial HARAR, SRR E kS
P [ e
MG PR

e OLBERH . B H IR A S S8 B SRR 4T % H RS

QUEFF M) SCRMATIE 2 GIEFR ML R BER B B INED IR IE
4.2 BN S A AR T g AR < £ 15 L A i

WEHIN, RESEHN RS (FENRIMENESF SRR &) (AT SRS
SIBFEBINE) GEFHRRESEH AR AT ZSHERFEL) . GEEEHARIRIT . B
TGS AR e TR & FMEAMA EREN, AEMLER . BT 2am
R SN BERE P G B0, AR AR S B U IR, D93k e R AR B KA 28
B IR e B A AR 2 AT 9.
4.3 AR GBI
4.3.1 732 Gyl BE I AT 5 L
AT G BN — B AP XA T B A TG S AN, 1) AR 8 A L PR FE AR
RGN AT AR IR AR 5 2 AT . N, AR R (AT T QIEFR 5T
SEHAF N TLSHHER TR M (BRESEHARAF AT HHEED) BE.
4.3.2 FH A AT NI T T Y]

WME AR KA R SR ZHITN.

N

o



R R ARG AR G AR5 A & (QDID) 2017 4R35 2 R

AN, R I AT S HIAE 5 BT ATT S IR H S 8158 5 S8 [ 5L 58 By & i ik
774 H A & 5% o
A4 A5 B PA k4 R BT SR AT M 513 I i
441 R ] PN R SRS RIS VR 2 Mt

2 F[E, RIRETHEAT BV KIEE TR T S ATty ki b, BT AR U 4k 25
TRFF RIFEIR RS L. EEAGFIEIZD NS, JoHOE @K I T W% ™, 1 H AN
PKAEARTT S T, 536 [ 22 BB 4 /N « SRERAELE 6 H PRI 25bp, FEAA T 4R IHOAR YT,
RPN JAT7E 0% B LRI Jyrhbk, JRAGTE SR B S B v bR 1 it — b B SR, (R IREE
TERYK QE RGN EWNITH, ZMATHIRIFBOVERIZTESR, PPIAE 1 T &ERE
1A, CPI/NEFATHEA4ERFAEARAL, JEIKE A K.

2 FREFITFFBHET, TATAE N R TIPS N T <8 W 7, GRS T3
—IET IR AR R, ST I R IR SO T, R AN R MR RS . AT
Yy, TSR E SRR A WHAR T I, B LA AR, RIRE A RE Rk, 38K
FIZRAIT T L4 11 A LUSkRIIHHK.

T 7T, MEHSE IO 5 1T 75 39 5 U MK S 3 BRI PR B SRR =, 5 s
FAR 2 I i AR pR b S [ [ 5 N ATRAR, i e, B B H BB — 5 RIS
NI [ TR 5% A S B S G0 0 T k. 856 P b A RIS, A A e Rl AT, [ i
F R WA MTEWRE LATEAS, ARMEHFNEEMEA BN, REER, TR
SR ICIRGUAS AR, 15155 SIS RS L T A3 B — 8 [

RN, AT SRS R A 257 SR EARXS IR ST, DABATAT SR AL T, XT3
PRS2t AT LA A EAT AR AR B . AN T, AT PRAR 1 B R S U L, 1Y
InY o B 2RI T i R A R L
4.4.2 1535 I e )L SR B

#2017 426 H 30 H, HE KPEGEHFS (QDID A EEHHIFEN 0.984 76, A4k
I EAE G K % h-0.30%; 2 E KHEE R fiF: (QDID C HEE R 3iE )y 0.980 Jt, A 4l
HER K N-0.41%, R S: LR HER K3 08-0.77%.

4.5 3t 3 P i R N BB 4 WP T U

AN, AT AR BLES: — A TR H S8R NSO — 1 AN BE e 5 il

KT T HITHIEE .



R R ARG AR G AR5 A & (QDID) 2017 4R35 2 R

& RHRAGWE

5.1 R HIRE SR AL
A MR
o] i H &)
[ ELA51 (%)
1| BRRH - ]
Hor: i i - -
FHE - -
2 | Bk - -
3 | BlEdas 779,955,327.88 84.99
Hrp: fizz 668,078,927.88 72.80
B SCRFESR 111,876,400.00 12.19
4 | ERRATA AT - -
Horp: iz - -
Ll - -
HIRL - -
BUIE - -
5 | FNIEH LR - -
Hopre ST R0 1 SN IR B Sx b 7 7= - -
6 | immm LA - -
7 | BATERNE EA A A 115,222,581.16 12.56
8 | HAhB I 22,537,894.72 2.46
9 | &it 917,715,803.76 100.00
5.2 A WIARLESAEE (MK ST 35 M0 B 5 MAFFLAEIR % o
AFE G AR WAAR R I L AT IE
5.3 i WIARFZAT W or R B S AF AR R IR BT &
AFEG A WA KR IS AT
5.4 it AL A FOME o F= 4 B8 7= 4 P9I /N HE e R i1 44 1 52 B A7 FE AR 4 55 B 4

ARG AW

SRR A B 22 KAFFEIEE




R R ARG AR G AR5 A & (QDID) 2017 4R35 2 R

5.5 i B HIAR AL 1575 F S 4 R e e AL &

T A H A5 21 KRME GO RS A (%)
AAA+ZE AAA- 133,264,116.70 16.75
AA+ZE AA- 83,583,100.00 1051
A+ZE A- 73,492,826.11 9.24
BBB+% BBB- 39,833,512.65 5.01
BB+% BB- 182,185,793.34 22.90
B+Z% B- 139,884,791.67 17.59
CCC+ 15,834,787.41 1.99

T AGEFR AL KA LR R B G 5 FVEE 2, RIEMPRE BRI E A
HPEL .
5.6 T WAL 22 SCUMEL o 28 8 B 13 LU R/ INHEA ORI T4 55 £ B 4

‘ ‘ | ememp e
R | BEERE | fReR | MR | AR0ME G
(%)
019546 16 [H i 18 60,000,000 59,934,000.00 7.53
136634 16 #51m1 50,000,000 47,060,000.00 5.92
HSBC
US404280B
3 L5 HOLDING 38,614,080 39,833,512.65 5.01
SPLC
ROYAL BK
US780097B
4 B64 SCOTLND 33,872,000 36,822,251.20 4.63
GRP
HEALTH
USG11259A AND
5 30,755,776 32,231,438.13 4.05
B79 HAPPINES
SH&H

e OfFFAESH ISIN B4 T 700D .
QFEIIRFIRFIE, AT IERIIARAMS RSO R, P& TN PREE R
5.7 i IR % 2 FOHME o5 56 B 19 E EU BN HEAS B AT 44 527 SCRFIE S0 W4

o 3 B I E
] EZFRS | AEZEAAR HEM) | ARE GO
(%)
1 142392 | PRIZA 5A 560,000.00 |  39,205,600.00 4.93
2 116418 Ji%} 3A1 250,000.00 |  25,000,000.00 3.14
3 142154 | [HZ 111 200,000.00 | 20,001,800.00 251
4 142400 A2 200,000.00 | 20,000,000.00 251
5 142297 [H 45— A2 40,000.00 | 4,000,000.00 0.50
6 142399 | PR EH AL 100,000.00 | 3,669,000.00 0.46

8



R R ARG AR G AR5 A & (QDID) 2017 4R35 2 R

10

e UEFRAURD R A 2 i i 40 .
5.8 ] WA F A M H o5 FE 4 W=V LU AP R/ INHE A TR AT T 44 S T 2B L 3 8 W 2
ARIEG A AR ARFEE SR T4 A
5.9 i i IR % 2 SO B o 2k < 7 1B LA /N HE PP RO I+ 44 22 < 150 B T 4
ARIEGAREWRRFFHIEE.
5.10 & HEH GG HHE
5.10.1 R I, AFEESIR T UOSRFRT RS HIEFIENER, RRIIAE SR E R+ IES
(R RAT FARA I IR I T IS SR A, SAEAR S ) H AT — R 2 B AR BT, TR
5.10.2 FEG BT HT 144 B SR 2R 8 R R E 1) A e I R

5.10.3 HAth BE P~ 44 ik

5 LR &EH )

1| fFHORESE 146,888.86
2 | MUEFE R K 10,259,361.04
3 | YRR

4 | YRR 12,131,644.82

5 | RHCHIEEK

6 | HAdRIGK

7| RS
8 /\4&
9 | &it 22,537,894.72

5.10.4 i HIR KA (R AL T3 YT K AT #4455 W 4
ARSI AR AR R I A AL T H B B AT F 4 557 o
5.10.5 75 WIAR AT -4 I ER AP ATE SUE A2 PR DL ) 1t 1
AIE A IRARFFABER o
5.10.6 & B ALA 0 BHE A Al S iR i
&l /L W0 NP S P Tl | RS i Bl ST ¥ e e Y =P

9



R R ARG AR G AR5 A & (QDID) 2017 4R35 2 R

& FFHAESHHES)

LR VP
. EERPEERE | RERPEERBZF (QDID
(QDID A C
AR T ST 2 4 0 954,032,393.04 79,391,329.32
A I 4 B0
P: e A < S [ 73 208,061,466.01 17,071,532.36

T I S8R 22 B 13 B

AH A A A AR 3 4 4 AU i 745,970,927.03 62,319,796.96

g E&EEANCHERRERBEAEEENR

7.1 B NFR AR SRS

AFE G AR WO G B BN JE A R G A R AL G I 1
7.2 FEE NS I VA AR 458 5 WA A

A HE G AR WO G R B N JE F A R G A R AR G I 1

8 M FH PSR H AN EEE S

8.1 R I B — 4RV R R ALk B s 209% 11 1

AHE G ARG J P R B — B R SR S A L9 18 B B I 20060 10 -
8.2 FUMFL T USRI HoAth 1 245 L

T R 30T P i 11 2 B O

2017 4 4 3 7 H R A3 4 AT B A 7] T HE T 6 4 I 4 0 1 v R T Bk 25 B 53
AP LIRS LA

2017 4 6 H 3 HRAMFEEESEHARAF KT H R A BT M AL .

2 HAbAH S B

RIS E AR AR KL T 1998 £ 4 H 9 H, 24 [Euk s il lor it i 4 E PR 8
AR Z—o AnEAEREI L, EAbnt Bl BRI 8#. BEat. SN, THAE BEE S A
ml, R YL BBRE T AR AR EMEERESEEN . Bt ESRESE A
B E AL QDI FEG BN BN E R ETF B N By e Hp il ETF R E A, Bty
WHFRHEREG HINESERN ., BMEAFZREGEGHRBEHANTRE . E XIS E IR 5

10




R R ARG AR G AR5 A & (QDID) 2017 4R35 2 R

JRWAR A SR AT, DRRFER R EEAN REREREEN, FiTam2nit
RQFII JE PN RIS RS WIR) 2 MEGE AR Z —.

e HG UIRN BRI e v A, RO, st NUESR RAFHI B . ARYE R
IEFRIE S DRSS gtttk l, ARSI (BE 2017 48 6 /1 30 H&WRE), R K4
WA AE 137 R @ ik E (AR P4 H 5 EIHRTIRE A 1E 256 A RIGHCE

G (JBZE IR PR 0-95%+ 55 HE 2 LU 1) 30%-60%) (A %) HEZEE 2, RE FHUR G A FItEE [
RZBIRE D ITE 172 R4afiias HArd 4 (A FHEAE 2 fIsE 3; EE BRI S (QDINTE 56

H QDI I ZR IR e (A 4458 3; R LI C 1 126 Rl MR E (“HIEA I
i S 9 R GUEERGTTE A LR 17 ARG RS (A A 3.

RS T, 27, HREIESHREUR P FTRA T, $55m % 6 R AR
SR (D FEIPEEEME RN, LEH SRR L2 5 R RS, ER R ik
JUHRIAE L[] 473 A0 L3 22 50 J3 6y, FELF ML TR KRAIET R (2) W B 5 B2 ERAT A
JORMATISE S A S, SRR E W B2 5 Bee BB ThAE, AR BREL T 2 I )y =
(3) JPReEIG 19 FFER K7, “4 AWK, EfabB i Erer. sl a4 4ms), N
R Z R B B E RIS

9 EFBEXMHFER

9.1 &AM HR

9.1.1 Hh [EIIE I e e T HE SR S AT

9.1.2 (‘EE KPR ARG G BOER 47 3 4 (QDID B & 4TF)D;
9.1.3 (4EE KPR FE M BOEA 5 S (QDID FEEFH:
9.1.4 R WA

9.1.5 B NS BERALAE . BV

9.1.6 FEEHEE ML 55 TEhs bl . B IE.

9.2 {7t Hh £
B ST B A H N B3 & 4T AT .
9.3 & 73k

BB A RS G BN/ AT NE T R B B R &S RSO TR G, SRl
£ £ BRIN [8] Py B4 B SCAF I R AR BRI

11



R R ARG AR G AR5 A & (QDID) 2017 4R35 2 R

e B G AT IR )
—O—tHFLH=TH

12



