g BRI B AU RS R BT R G 2017 SE56 3 A h

g E2RR TR BAFRIEFRREE
2017 £E58 3 TEME

201749 A 30 H

HEEeHEN: L2ESEEFRAF
ESHEN: TERRRITROHGRAH
wEEHBAR: —O—tLE+HAZTHH

1013k 15 11



R EREITE B O BRSP4 2017 4E50 3 FFJEA Y

§1 EERR

e B NI TE S 4 S IRIEAR TR S TR AL R BT 3 1% 3V R iR B K
I, TR LA AERA IR T8 B AR AE AN ) K ST A

FEE NP EERRATR O AR A FRIEARE -GS FME, T 2017410 4 20 HE
K% T ARG SO AR bR B R DU R A A 105 55 N2, (RAIE S A A AR R R 2L
TR P IERR IR B BB -

B R A LLSEAE L« B 5 SR U BENLE 6 < 58 7, (HAVRIER: & — €
A

FEG AR SRR A AL I BT KUK, #7013 0 TSR B A T2 )
ARG SR,

AR I 55 BOR R E H i

AIEWIE 2017 4E 7 A 1 HiEEE 9 A 30 Hik.

§2 EHERBE

G RAR LT ERATF (QDID
Heg AU 002426
SN 002426
2 heen (S LA
HEeHFAENH 2016 £ 6 A 3 H
A AR I A B A 1,091, 167, 709. 00 £
AR BE A FEAE F A e b, GBI iR B ARk E
S SRR ) 2 A BRI AR B R A5t AR A SO B A T
P FREEBIFMIBRN S SR A2 1 XU R B 2
T, Al 8 SR SRR 457 A o R Bt Ui s
ARSI R AR IR N A BRTT I 2 5 RS B F BT, LA K O AN [R] [
BT e FAMX AT MBS MBUE. e TEs. &
RT3, i 5 < B 7 AE AN [) L SR X PR




AL R B A RN IR A 4 2017 458 3 M,

Bl

(7 I 2o 220 5 o) 0 e EL AR A 4 SRR AT O T FE AL H T
IREISBUF 1557 G R REEAN R G R 2 [
X E T, B AN R 250 I BET B2 R
Mie B SRIE, JFARIEZE GF A IR B AL S AT IR B . AT
ARACRLE G A R B i s L, SR 8 587 10
TRAEHGE -

NG e 4 i

95% X EL 38 3K BEA S [ £7 & 17 48 Bolle s R + 5% X AR
AT B IR I R R HE A R

JRBSE AL 2 45k

AT G ON SR R <, LTI XSS /KT AP 2 #0
R RS, REHEE, mTRMmTgEE BT
ES B3B8 3 < r I v 25 DRURSE T o S5 A 1 At

I BB TEAMIETR, bR 1 # 2RI S B IET 05
B < SR (1 117 3730 3 ARG 55— AR B Uz 2 Ak, AR Sk i
T M V1 25 IR S 58 5 AN IE 73 T 37 30 8 T 1 Wi (1 ) 430 B X

528

FEGEHAN M B E A TR A A
EEFEE AN [ R AR AT A A PR 2 ]
b0 N g e = O NE A State Street Bank and Trust Company
BEAMGE AR N A SRR 5 [ 18 & AT
T & e I TR . .

= 7 35 B L 52 3 7T 3 B
T oy Bk A Gy AR 002426 002429

5 IR J 73 Ak e ) 43 0

L.

976, 515, 201. 20 17 114, 652, 507. 80 173

§3 FEMFEIPMESFERIN

3.1 XEMEHEH




e ERE IR

B BRI

2017 “E5F 3

Bh: ARt
i 5
Bt JILE S LR (201747 A 1 H-2017 49 A 30 H)
R R R fi-A e B -C
L AR S S 5,527,097. 91 481, 992. 21
2. A HFE -1, 815,774. 73 ~145, 270. 22
3. IR 35055 A B A BA R -0. 0021 -0.0015

4. AR I G B 1A

1,061, 147, 081. 56

123, 884, 722. 30

5. IR S0 #lE

1. 087

1.081

(NP e Tl AE = A N TR S ENVN AT Rl B At Fe 0 gk I 1L P i Bave ot 7

s PBEEE G B BE | 5% |

ZART Iy

2+ AW C eI a2k e AR SN © BRI
FHERAR < 3 AL R A

HAbN CAE
AIIRNE A S B i B A fe i AR SR e

UM T o B AR S, T AT R b KT

NI EAR SR )

3.2 HEHERI
3. 2. IR EHE S M BUFENE K K H 5 E RS SR W 2 1 ELER
1. RETRELMA:
G HHEMK R | EEKR | St @Ewgi D-@ O—®
® FrifEZE@) 1@& i) @
w2 34N A -0. 18% 0. 20% -1.13% 0. 20% 0. 95% 0. 00%
2. RELELRHC:
X MRS 85"
HHEIGKE | ENK R | Stk
B B s S 26 b O—B @—®@
® FriEZER) @% A6 WD
TE3NA -0. 28% 0. 19% -1. 13% 0. 20% 0. 85% -0.01%

3.2.2 HESHARAENLRESRHIUFEM KRR LEE RS

BEAEW IR R A F K LR

o R TUIE R RUE SRR T 3




R EREITE B O BRSP4 2017 4E50 3 FFJEA Y

Rithw

TUAHE I 1K 36 5 M 257 P e S R i 2 5 g S A 3500 EL
(2016 % 6 H 3 £ 2017 49 H 30 [

7.84%

6.72%

2.60%

4.48%

3.36%

2.29%

1.12%

0.00%

i
vl

A\
[

I
h“f—‘ﬁr. I|.J.'M(‘\'\“"r-"l La |

2016-06-03

2016-08-22

2016-11-10

2017-01-30

2017-04-21

2017-07-11

HRERZEE-4 — IEEE]

2. HEILREHC

2017-09-30

10.70%

9.63%

2.06%

7.49%,

G.42%

2.35%

4.28%

3.21%

2.14%

1.07%

0.00%

A

e
|

s
l\v—ﬁr. I| J,'ﬁ h""r—"'u—f""ll
b

2016-06-03

2016-08-22

2016-11-10

2017-01-30

2017-04-21

|— #=ZRZafc — IEEE|

2017-07-11

2017-09-30

T RIEAREEEGR, AREESHN 6 MH. REEEAAREGRAENZH
A2 6 N NG I B A & LR B R a R A RATE



g R SETUR B AU AU PR & 2017 SE 5 3 TR

§4 BEAWRE

4.1 RE&2HE (RESZLHE/PAH) Wi

w4

RS

AT G 5 g 2 PYIRR

(ERE P BT H Y]

ESF Al £
bR

B

JIYTi

AH
5k 4
EZSEIN
LRI
B ER
EPEN A

2016-06-03 -

13 4

LA, 13 b, %
S M, R R ANl
POl iF+. 2004 4£ 6 FMA
e A RAR, &
Jefa THEFUR R g R
R0 TAE, AT AL 5T R
A= A IR . HATEIR
TR T, eSS
PR 45,2010 4= 9 T
e PR R I I SR AR I
BHREERRESEH. 2011
A 5 HE A AR AR K
HETH 2 i SR S P A
SHFREZT, 201546
H i[RI AT A 22 [ A 2
B R JE G B TR A AR
PR E G AE AL B S

2016 4 3 H #C [ AT 4
CPISIR AMER K R IE RS
BIRAIIEFHRTTRESE .
AR U AR 5 2R AL R
PR E G AE AL B S

2016 4F 6 H L FRHTA
REMFRELH, 2017 4 2
Hild, RN Hs R
B e R E I B VR A AR
s A S AL E S acb LI

2017 4 2 Hlg, [T 4
LSRRG 1% R I B
TR A R IR 4 B 43 1) ik
S, 2017 £ 5 Hikg, [
I AT S22 P R R L2 R
TEIECE R A R UE SR o
SHFEELH, 2017 F 6
Hild, (Rl FRAT A SO fi
R R E G B R A B UE
i A AL E S acbLi




g R SETUR B AU AU PR & 2017 SE 5 3 TR

2017 4 8 Hg, [FINH AR A
LR A TR TG E R
R e e I B S
2,

Lot A, 6 ke,
ML, R R Aok
BHUES . PIE EfIETR 61
WK RS FR AN, _EiEE
BT E B IR w4

PN - Joi jr) SV AR H 4B, B
g | 4 | 2017-03-16 - 6 4 UEF BT & Je 3BT 5k
23 Byt N . 2016 4F 6

NI E, AT RFRBETE
FeL B, 2017 4F 3
HEPE AR 4 B2 2Bk
F Tl m g AR S Y
Be e L,

TE: SEACRAERFATE AR HE e A R R e 2 B, BIBLA T HO#E. IEZR ML & X

M2 GEFRAE A 5 5

iz

WEHINEY IAHRHE -

4. 2 N SR 3 P A IR E A S A5 1R L R U
AN, AEGEHN RS GEFRRREEIE) A R A & 5 1
SV AT RIE VRS I E , A SR T B 53 1) S D BN P 2 4 %

77 FESEI RS RT SR T D93k e BT N SR R KA 2t »

& R AT .

4.3 AFREERHH

AFAERL B BR B AT 5 &

4. 3.1 AP G AT 1 0L

Ry EIER 2 ERER RS E AR AP o EESE
SEHEARAFR AT EHBIEED, Ka e, TBelike. Few i g
B MIABB B G T AER T T BRI LS PATEETT RN AT 5
PERFE LS FERTTUAST, WU A "l B S S AL S R T AU S B BB
MRET, HHRESKE RIEHE BRAED TR B R G 35 07 FORM R 5 R AL &
LHATPLA T R2AEERIL & ARG, AR SRR G BERESR R AL G K XA
PR A, 2 IR BT R HN, CAORIE R BB AL 558 5 SR A 2 WL AN S

fht
E
D>
Il
=
el
%
=
pais

hul



-~

R EREITE B O BRSP4 2017 4E50 3 FFJEA Y

[FI AR AT R R SRR A o . BT . BB G A B AR R BT R AL, R
HEABAARPEERE N B ER5K, S SRR R & 2Ll ™% W H e . 5253
W, NEISATEREI AT Z 5], HREREAGZA LTINS, (1) L5
157N | U XX 1 1 v N TR P vl = o 7 L N = R L D E et s/ i e N
TIAE MR RAGEL SN LR AT (20 ZH—Rhigls, REHGEME
RIS AT LS5 A, SR AL 5 B LA B2 5 44 SORPANBEAT FR A . #7120k 55 DLy w42 St
TR S A, WHESPRrh DL LML S BBl BE B REAT 7 Be . A rh 2 sl /N ik
FEBATHEI N, HUAAFA GRS, WIS eGSR RINE S 5T, #1741
P Ae. (3D ARATIAIT Ik 35 A 15 2 W TRIDLSE IR, Se B SE A il I 0o 3t py o
SR iwind B, KATWGFRMER, MEGEERIT. HERZ MR HEGHET R
by NI BR A G LB LSRG 4 LR 5 i N IESRR ), 285 5 AT i
bR, DA R 2545 RS BB H S Rbn R R —— X L. A5 B RN o & B AT B o
HULAR A GRS, WIRGHTIERE I E S 5T, BT P, 385 .
IIHT S VAR AT, 2w KU B OGS 28 R T R 43 B A 5 BB NIRRT 3 L T 28 5 K4
B FT . HEATIANAR RO AT IR HIE . LA F) 44 SCHAT BB — i I W . AN TR 3E5E
A TR H ARSI 52 55 AR S 11 58 5 AR CRT BE - B0AS 241 52 5 AR o s (1 57 5 22 5 A7 ik
TR MRS E B ARG T AWM =058 (il USRI D, I 455t
NG G5 T LB A 5 R G i 2> FeEREAT o &, XA AR A A w52 5 H 1 [H]
7152 5 A o LA AS 2 i 23647 o0 A AR S, SFAE Gy il B AR BT L R
&
4.3. 2 FHZ HAT NI IR

Ry EIER 2 GERSSESEH AR AP ZHHEHRIEL), A8 &HESEE~Z
MR SR ZHEITRHE T A%k, LTI, 7. RIWERE A
52 5 Fiv RARAT TRV [F) S A0 58 S sl RN, F ARS8 R G AT 1L, BBl T 2 2R 4
PEfilo IR ANGE 1< e 18] 1 A H S A1 A2 5 O ME P S 08 H S A1 38y A B AU 7 2
HRIF R T TRIIEIAE 5 73 M 22 48 AR RN 2E 5 FaAm AT R I, I R X 20 4 R ) ) 1A 22
DATNHAT T B G ARG, BRIRBE G UANI I IR H G2 55 I~ Tt 5
NAZ Gy e, BRI 52 5y BRAS L/ 1) B 58 Sy B el AR 27 24 H & 1 5% AT 1
R KRBT S

\N



g R SETUR B AU AU PR & 2017 SE 5 3 TR

4.4 REHINE SR BB KB ALSERI B
4.4, 1 i N 2 e BRI R AR 20 A

=R, RERMEN 4R &R 9 A, FFaTim Tl FIRE, BT IRYE
FRE NGRS — R I A ORI AT 12 D, 7ESE EE 1@ I i B 5 R
SN, BEREIR. 55— EERAT BCB [FFEE 9 HHBUE Sl B4Ry = REUEAF AL, (H
BCB AT KAERL T Rof T 10 A HEHII QF MR R ATRENE . SRS, SRR EZRATI LM
R O ), BRMBERINE PR OV H A . SWEBOA 5, S #0E 558 L
BEATARZIRISE B, ARAGE 5 ) BB R X Bk Rt — B TR, HE3) 1 ik
Bor i 28 AE R N A Bk, R T T3 R A S s

AL, BT E ARSI H bR, A G AT5R R A O ZERFAEBUA BRI . ASE
<o AU ZER B T T, 0 B £ F R 2= o BB R 52 BN DA N4 45 (141 5
IR H AT SRR 22 I D SR, (B3 T 4 BRE T 1A I A A T -5 AN 2503 1 Aol 28 A1
AN A5 PRI Z2 A5 A5 0 A A ] (40 AT REPEAN vy, (ELBRAT TR o AR 4245 Y DXL I 3o 4L i
frrsfite.

U, AT G A7Hs LAB Y RSV E B BT (0 1, AR PR A 1 RSt BB sy
EAT P RUSE » AT o AR Bt 21 S AT I SR S A4, 7059 e NBIE R e RT3 [ o
4. 4. 2 A A FE L SR I

B 2017 4E 9 H 30 H, LRSI R AT A #lid{E N 1. 087 I8, C iy @idHE /v 1. 081
g0 W ARRSIUEER A MEEHER K AN-0. 18%,  C MAAHEIE KA y-0. 28%, [FH

MG I AE R ATy -1. 13%.

4.5 WEHNE S ANBRE ST EME RS
AL WA ARG R NBCT 200 N B B 1A G T 5000 J5 7T 15 -

§5 BEALGHE

5.1 MEMRESHHEHR



Mg R PRI TE I B IF SR B & 2017 AR5 3 ARG

o B B

5 i H S (NRMJT)
A (%)
1 EnE 4y - -
Hope EiE ik - -
AL - -
st - -
P =5 - -
2 REHu% 54, 196, 394. 45 4. 41
3 [ 5 Wi s $ % 973, 734, 203. 81 79. 19
Hrr: fiizz 973, 734, 203. 81 79.19
B CRRIESE - -
4 SRbATAE AR - -
Horr: g - -
Wt - -
IR - -
BUIE - _
5 TN IR G Rl ot 40, 000, 000. 00 3.25
Forre S R0 0 10 S N 5 < i % 7 - -
6 Temmiy LR - -
7 AT F G E & & E T 146, 546, 786. 63 11.92
8 oAt 2% T 5% 15, 200, 674. 56 1. 24
9 it 1, 229, 678, 059. 45 100. 00

5.2 MEMREZNER HX) EFTHHIRERFITE

ARG AW

5.3 MEMIREITI A RPBERFLRIEREAS

JIARARSFA B LAT L

AT G AR IR ARFFAT I EE AT LR

10

ER B




g R SETUR B AU AU PR & 2017 SE 5 3 TR

5.4 WMEWIRIEA RME S HE ST #E LLHIR/DHEF IR+ 2 BEERFERE

UEB B B 40

AIE AR AR AR RFAT IS RAF LRI

5.5 MEWIREFFFEREH I RNBERRAS

fir{a A4 ~ I E (N IT) RSB E ] (%)
A+ZE A- 36, 588, 665. 57 3.09
BBB+% BBB- 394, 685, 857. 16 33.31
BB+% BB- 474, 561, 672. 06 40. 05
B+% B- 67, 898, 009. 02 5.73

T ARG EER AR /R BRIl SN R S G35 PSS, RIBHIPL

5 R AT ARV

5.6 MEMIREA RWE HEST#E G HEE RET LA RS A

| eEewETE
FE | BRI | AR | RO | ARKMEGE
EEERT (%)
361
XS514157589 DEGREES
1 53, 095, 200 | 56, 860, 180. 63 4. 80
91 INTERNATIO
NA
STUDIO
USG85381AA CITY
2 53, 095, 200 | 54, 688, 056. 00 4.61
26 FINANCE
LTD
HSBC
US404280BC
3 96 HOLDINGS 46, 458, 300 | 50, 581, 474. 13 4.27
PLC
POSTAL
XS16847930
4 18 SAVINGS BK 49, 776, 750 | 49,610, 993. 42 4.19
CHINA
HSBC
US404280AS
5 26 HOLDINGS 46, 458, 300 | 49, 203, 056. 36 4.15
PLC

vE: 1L FZEARE N ISINGY

2. HEIIRGIFEE, SR EIC R I ANRT, D& TR B

11




g R SETUR B AU AU PR & 2017 SE 5 3 TR

5.7 MEWIRIZA RME G H & T 1#E LR/ HER BT+ 48 B SCRES:
BB
AT AR AR R RFAT B SCRFIE SR

5.8 MEWIRIZA RME G H & F ™ 1#E LR/ RS IR0 T 4% SRATA Mt
B A

I SRR ARG ST A

5. ORE IR IE A SOYME 5 ZEE T 8 EL B R DHEF R ET A S 5 R I 4

R
o | iafk ~RE ARk

Frg | BEEHAK EELUN
KA Jr (AR | fE s

(%)

ISHARES IBOXX USD | ETF BlackRock Fund
1 ) 54, 196, 394. 45 4. 57
HIGH YIELD 5 Advisors

i
+
=

g
2

5.10 BEAHEHMEME

5.10. 1 AN, AFE BT MHT T UESF I RAT EA A PRI R
WA, WRAERSREH I —E N2 AT ETT. LHRIEL.

5.10.2 AFEEI BRI ML, AEERYE T8 H 58 & R UE 4k I 5
PEZ AN SR .

5. 10. 3HAth B 7= 5%

o A SHNRTI)

1| fFHRIEE -

2 | NMUEFEEK -

3| MHBEA -

4 IVEA&AIDSS 14, 425, 040. 83

5 NN AT 775, 633. 73

12




g R SETUR B AU AU PR & 2017 SE 5 3 TR

6 | HABRHGK

T | R

8 HAth

9 fann

15, 200, 674. 56

5. 10. 43R & WIRFFH HIAL TR BRI AT #5137 A4
A HE G AR A AR AR R Ak IR P R 50

5.10.5 & HIRAT 14 MR A ETUE Z R I1F LA i
A AR R AT 44 SR B2 e R AR U SZ PR L«

§6 FTRAEEHFXS)

Az

it H

e FKIuERM-A

R IRIEBH-C

AR S UIA] e < A7 AL A

855, 493, 906. 23

91, 294, 084. 38

7 I3 <5 S 7

150, 309, 159. 01

75, 333, 600. 47

Pl A IS < A T [ 47

29, 287, 864. 04

51,975, 177. 05

T L SR 22 B 1 B

AR ST A T < A7 AL A

976, 515, 201. 20

114, 652, 507. 80

§7 EESFEANEHERREREAEESER

71 ZEETEARESEERIRNHBRL

A7 hy

T AT B A e

46, 815, 543. 07

0 SYIII) SR/ R U i 3

575 Y13 Ik 52 /0 [

T A B R AR I S0 30

46, 815, 543. 07

13




g R SETUR B AU AU PR & 2017 SE 5 3 TR

LA IR 0 BB () 129
7.2 Z¢BENZHERREB{RERE ST 5 WA
i
§8 WMEWRRERESRER EFHHHIENL
%
§9 MEBEERRHEMERE R
9.1 HREMN BB R ERHES A B FIE B BB 2058 1F 5L
L I P G T B R L
Byt FHESHAL | |
BTN AT
I e i FEOE | G
2ovomtr | | 7
20170701-201709 500, 03 300, 039, 500
B 1 9, 500. - T 27. 50%
30 .00
00
R
FIES LI U LU H T LG G115 51 5 L2000 . e LD A
W I 1 S S o (0 (LB I P S U

9.2 MEREFRPIMEEFR
o

§10 #ECHER

10. 1 BEXHEFR
1. (24 IRE T E B A ANTES

#
2+ (PSR Ao IR B e S U )
3. (BRI IUE B AR IR SR 2 4T P )

10. 2 FFUHh R

WERERES

ReEHANMESTLEAND S, SR T HEEE N LK

http://www. huaan. com. cno

14




g R SETUR B AU AU PR & 2017 SE 5 3 TR

10. 3 R
PR ] B S S R TN LI I 3 7 ], B TE TV 1] N % R N B S AT
I IH T S B A

R EEHARAT
—O—+t&HE+A=t+AH

15



