CRETRESTEAMA
m BANK OF coumunicaTions MSchroders

RS R L Rk EHR ARG ER A ISR RES
2016 455 3 ZEWE
2016 £ 9 A 30 H

HEFEN: TRET EESEEFRAF
HETEN: PERVRITREHBERAF
MESHAM: —O—AFE+A=THH



LRATRESTAAMRAS
ra BANK OF coumunicaTions MSchroders

§1 EERR

BEEEHEANWEH S LEFRIEAR S R REICE . =S IERRA L
ORI, AR ESE . A AN e B R AN T SO 5T

BEEHE N EARVRAT R AR A FRIEA RS & FHE, T 2016 4 10 H
24 HEWM T AWE PR S IER. P EENMKRHEWESANE, HIEEEAEAR
FEE L E = PP PRIR B KRR -

RGP NGRUE DOWEHE . S 57 0 B 8 BRI A R 4 05 77, (HANPRIIE S
L mA.

e d A SRR IR R BRI, R TE A B sk a
-9 B A B 4 R S U A

AR IS TR R U

AREWIH 2016 27 A 1 Hig2 9 H 30 Hik.

§2 EEERMR

B &R AR % Mg [l i R G AL B TR &
ReFRG 519755

A (Y LRI

e A M H 2015% 6 H2 H

AT AR I 6 A i

796,045,824.80 15

Bt Hx

AHE il R 2 MRk, T80 $2 9 AR A
MRS LS, R T AT RS RTIE T
14 BB S K R M R B [l

ARIEEGREE G RGP BRI iEZriimik
HILR G, Rz Z R Bk, EaAmm
L, BT BRI B ICE, A B E e O
RS AR R B RIBEB LU, DL KRR S
{15 AR Y N Ty Y5 A il

V&% e Ak 1

50%xPIE 300 FEEUI S Z+50%x F i 2E - & fe Fulk
M

RS2 AL 2 R I

KGR RGNS, BRI & & T fi
FRBEGME MRS, RTRENES. BTK
PHAE v RS FIUUIVAL 2 50 v R IE S B B8 ik i A

B2 413w




c

LR RESTARRA

BANK OF COMMURICATIONS ﬁﬁd‘l‘ﬂﬂ'&
FHEEHN TR X I 4 B TR
EETEEAN R MV ERAT I A R A A
?Eﬁﬁgémgéﬁﬁ:‘%@zﬁ%@ﬁK&ME %ﬁ%mﬁﬁﬁﬁﬁmﬁ
BE A B’EC
TIPS 7 A
519755 519761

IR R e

449,397,225.43 i

346,648,599.37 15

AL A
§3 FEUFEHRMESHERIN
3.1 FEMEER
Bh: ANRMT
e A
g _ QM6$7H{EQ@§¢9H3OB)\
ARZHME IR RIE | R RS R R
BLEERS A EERA C
1A & sl 6,345,106.21 1,113,347.86
2 AR 6,409,173.23 694,530.70
3R 35 35 4 4 B A HA A i 0.0141 0.0053
AR EL G B =1 E 470,144,730.45 361,525,638.92
5%*%@%%@% 1.046 1.043
v PIRIEEGAFRNSHRAR A BFEREE NN EAS 5 B &tH, itAHE
M%MW m$gﬁ?%ﬂﬁ%
2. ARWICSEIR SR S A RSN . BT . AN (A EARMMEDR

AR A 2 L i I B A2 fe (B A2 5)

) AR LA AR,
i i
3.2 EEHFHERI

3.2.1 AIREME SHBUREN KR LIS RS B A as 2 1 LE

1. TRLKRBEHRARELERS A:

ERIERIENIS

BB =@

EIERIENIS
HpRUEE
@

VAT {ER 5
FEAEU o
AR UETE

M= A5
FEAEU
G

B3 413w



c

LR RESTARRA

BANK OF communicaTions Schroders
@
A =/
Ejﬁ# [ 1.36% 0.06% 2.08% 0.41% -0.72% -0.35%
2. LR EHRRFHEEES C:
X | kg b
I L R
BB OO b | s | L | 0—® | @—@
RO ‘ E N
@) EAE)
@
N =/
Ejﬁ# [ 1.36% 0.06% 2.08% 0.41% -0.72% -0.35%

322 BHESEFRAEMCIRESH MR THAMENE KRR K5 RS BRI
2 ZRARF 1 L
AR 2 2 M [l RS L B R A BIE R IR T R A
A0 B E G K 2 5 b 4 b R U 2 2R 1) ] s Aons A
(201546 A 2 H#&E 2016 429 H 30 H)
1. SR Z I MR G EIRA A

9.45%

2.73%

0.00%

-2, 73%

-5.45%

-8.18%

-10.90%

-13.63%

-16.36%

-19.02%:

-21.81%

2015-06-02 2015-08-22 2015-11-11 2016-01-31 2016-04-21

|— TR ERORAERB RS — 52|
W BURHBIN 201596 H2 HE 2016 4£ 9 A 30 H. AREEESERAEKEN
20154F 6 H 2 H, sk s BIR, ANE:4 58 st o (E 4 15 3 R R 2 0 45 ORI
—iE, AEGECHINEESEFAENHER 6 MH. REZCHISHR, ARIEEHI
B B LT ik < R) S A B U B PR SRR B LU I 20 7

2016-07-11 2016-09-30

B4 413w



LRATRESTAAMRAS
m BANK OF coumunicaTions MSchroders

2. RZHMS R RIEREREG C

4.87%

3.249%

1.62%

0.00%

-1.62%

-3.24%

-4.587%

-6,49%

-8.11%

-0.73%

-11.35%

2015-11-20 2015-01-12 2016-03-05 2016-04-27 2016-06-18 2015-02-09 2018-09-30
|— 2SR ORR ERBRAC — ESE|

E: RKREH 2015 11 A 19 Hile, JFG8E C K2mal, MHBEERAZRH
JEHE T 2015 4F 11 H 20 H# A I A e arsic et . Bas BN 2015 4F
11 H20 HZE 201649 A 30 H.

§4 HHARE
4.1 ES7HE (RESZH/PND) BN
EAEENEEEE |
we | s IR ﬁiéw L
{TERE A | BT H
A4
P Aot % E Y R
135 FHIL, FEET)E
o K R FH M 5 R S
o2 | 201508 +. FITEZER S SR
U A 04 - 6F | AFWIF. 2012 FIMALL
2% UL AL S B TR A,
%@ PIATAR S AW a4 p
?&ﬁ wjﬁo
&R




LRATRESTAAMRAS
ra BANK OF coumunicaTions MSchroders

HiR
B
AR
EQ
% [e]
R
i
HiR
B
AR
L
[ 4
Rk
=
A
AR
Lk
[ 4
Rt
=
A
AR
(RS
(] 4%
Rt
=
A
AR
i
(] 4%
Rt
=
Be
2
L

H

e HEGar (kS M/ND WSS (H) IR RE SRR e B R AT A R

NP

4.2 BEANIRE N EE SRR TEF R U
RN, ARIESEBENOEE T (P NRIEMENER R A L) | 2
A FAEAAR AR S, AR WMSE M . B 5T RS BT IS i 2

o6 w413 W



LRATRESTAAMRAS
ra BANK OF coumunicaTions MSchroders

EHT, ReRGTEHAFSHA RIEAEMME S S FRE, NEEERFA ANBRE KR
Hlzdo

4.3 AR GE U
4.3.1 N2 Ty il B AT 1 50

AN FIHE T AR 4 T A o ) AN AL
F, HENITE BRI E R HE, BEIERRE
EEH AT AR G

NF R FFEHLZAEEA T EE TG, WRSRASAEFRERREE. WE
RIS R SR T T = H A PRIV S . ARTER B PITH T LATED A G HIE,
LA G A TCHIBE . W TG AT e 5y, EIFBHafe. st
B R, A ERiEit AE o R AT LU e, T AR AN S . LA R & X
HATHIAINAL 5y, IBAE AN ARG EAF 3 B 049 Jir DU e 5 i b S o PRI 58 7 SR 52
Gy G5 RIAT

A E) R Gy AR AT H W B A S AT s, AU S A T &
M AR BT F S, TR RIRRAE B 43 BN A 7 B AS [R) 4% 2t 4 A 2
RIS RS 2 22 ey Ar BT Wi 2 28 22 S DU KA [T ) 2 11 ] () 52 5 BRI A8 5 i 22 3864 T
Gy, IS M VAl RIS B EE RN AP AL B i R AN R R

B BN AR A B TR PAT AL G HEE, AP FREE N SRR E, R
WA G AT A
4.3.2 F AL G AT NI L T

ARG TAREHANFERE LT N AIREWN, KAFEHEK A #%
HEZHMAZ G AT e b 7 B R 58 5 A B/ W B A2 5y & A it izl 2 4 H
MBS & 5% IMTETE, ARESAAREHEPNHMMBRAGEARMNEE N CGHA.
3HN S HAWD FIMAESHZ S ER NI

Ty A BE R ORAE R N 2 IS E R 2
H MR % 7 B E L

IS

o

/

4.4 REHHES BB REAIZE ST

AIE AN, “FRIZATIEF AR RS KRG T o, LR ST
& 5t I MBORSERe %, BT TR s MO AT BUR T BR80T 2 I P4
EET I 2IEG LS, FGFRGENEEG S+ T, HPEE%E” (FFaPM
JABS WS 2 R AR 38 B BT 0 7)) 2 BON iR IR 26 R AT 2K ), T AT
DA 14 AN 28 Rl [ W 25 T 3770 K T — @ AU sh. kAN, FuEgRea A
BN TE 2> B A _Fik 2.56%F1 K Bk 3.50%, 10 SEHIEFULEE R T4T 12bp & 2.73%,
10 FHIEF I 2 N T 13bp & 3.06%.

TG JZ T, AT 4 HE S o0y A0 A B 52 AR TC B A (LA A AR 25t U B 5
Bles, RFHEGHME. PO FH T, JGERNGOH, FRGHEATH G — R T %,

7413 W



LRATRESTAAMRAS
ra BANK OF coumunicaTions MSchroders

ELARIEE SR/ s Rl a i) - A DS E St ik ES RE DN 3 ETE 98

JEEHDUZLE, X2 GHG A N AT IS I R IR PSS, CPI 32 B MU N2
FIRERSA T HET, AT T A i R AR A T PRV . TR U AL R R
Pt IR A AT ERAESER MBOE L RS A . FALHBORIE T RIKMEEN
BN RBEER R BRI, 4E5F 55758 ” JR T BRI BEEM AL AL, IREF
L R, BUROGE —ZiiiaahaS LUUBOR . 65w, DREFRaitE TS F ik
A2 GBI, R R EARLAE XU

4.5 wMEHAESKILGRIN

A 2016 £ 9 H 30 H, AXHL A MAFEN 1.046 70, AR HAD AE I K
RN 1.36%, RGNS R KR A 2.08%; A4 C ENTE N 1.043 76, A
F O B ER KRN 1.36%, RIS HEIE KRN 2.08%.

4.6 EHNEETFH ANBBEESH = HETE RN
ANHe AR T I TE w FUE A

§5 BEASRSE

5.1 MEPRESHEHEHEN

o e L R
Fa TiH S () BB (%)
1| B 59,768,430.24 7.17
Hope R 59,768,430.24 7.17
2| BEW R 764,404,800.00 91.76
Hpe fiigp 764,404,800.00 91.76
ATRES &SRl - -
3| REREE®E - -
4 | GRRfTAE SRR - -
5 | EANREERTE ™ i _
Horpre SEW R B SENGR B
Sy ] ]
6 | AT R & &5 3,243,681.10 0.39
7| HAh B 5,631,590.82 0.68
8 | At 833,048,502.16 100.00




LR RESTARRA

ra BANK OF coumunicaTions MSchroders

5.2 REMRIATIW D RHOBEREAS
5.2.1 WEFIRFATW S RAENBRERKAE

e | 47k ARbHE o) gﬁﬁ%gf
ARG RS B D 1,563,800.00 0.19
B | Ri 1,201,500.00 0.14
C | il 37,361,390.81 4.49
D B3 I BRI 3,325,000.00 0.40

PRI, T
E | @50k 2,397,510.48 0.29
F | tAMEEN 1,750,047.63 0.21
G | XidEiaf. G AsBl 362,000.00 0.04
H | fEfEfEgol
. FEAR . ARG BRI 463.800.00 0.06
Zll ’
I | &Rk 10,002,181.32 1.20
K | Btk
L | MBI 5 o5k

M | BTSRRI S5
N | KRl BRI I B
O | JERIMRSS. MBI AR
P |#HE
Q | BAANTAE 1,341,200.00 0.16
R | b BRI
S | ZA

At 59,768,430.24 7.19

5. 2. 2 MEHIRETU R TEEREREREAS
ASHe AR IR AR R IE I Y B 55 SR

5.3 EPREA RYHE G ES T HE IR/ EIRT+ 2 BE S R A

]

e S A SR AL TR

o (O | A RehrEOD)

SR A

%9DE[\‘ N




LRATRESTAAMRAS
m BANK OF coumunicaTions MSchroders

fEELE (%)
1 300488 fHAE T H 71,341 5,143,686.10 0.62
2 600519 HINFE 15,000 4,468,650.00 0.54
3 601318 H S %2 110,000 3,757,600.00 0.45
4 600900 KL 250,000 3,325,000.00 0.40
5 600104 FIREEH 150,000 3,277,500.00 0.39
6 600276 T K 1% 24 71,952 3,169,485.60 0.38
7 600068 BN 300,000 2,373,000.00 0.29
8 000651 AL 100,000 2,222,000.00 0.27
9 600521 iz 25k 78,000 2,021,760.00 0.24
10 000963 HRIEZ 25,000 1,717,500.00 0.21
5.4 REWRZEBRF PSR BREREAE
‘ _ i R BT
7 fiit 75 it o ARMME (O BB (%)
PR e 31,782,800.00 3.82
P AT B - -
3| &RhfigE 60,211,000.00 7.24
Horp: BURME &R 60,211,000.00 7.24
4 | kfRFE - .
5 | bR AR TS 570,132,000.00 68.55
6 | THIEE 102,279,000.00 12.30
7| R (RIS - -
8 | FkAFH - -
9 | Hth - -
10 | &if 764,404,800.00 91.91
5.5 MEMRILA ME 5 EESH = 3E AR/ EF T B2 R 3R 4
i i 4 TR
Fre AR g7 4 K A (0 ARWMECT) | FHEELE
Bl (%)
1 160210 16 [EFF 10 500,000 50,195,000.00 6.04

10 W

H
—
W
p=i



m LR RESTARRA

BANK OF COMMUMICATIONS ﬁﬁd’#ﬂdﬁ
14 BxiH
2 101451056 MTNOO3 300,000 30,663,000.00 3.69
12 HyRAft
3 1282189 MTNI 300,000 30,612,000.00 3.68
4 041663005 16 5t T Ih#L 300,000 30,096,000.00 3.62
CPO001
16 W EFZEZR
5 011699520 SCPO02 300,000 30,087,000.00 3.62

5.6 IREHIRIEA SOMHE G ST EE B/ NP BRI 48 B SCRRESR R
il
AT AR HIARARFFA B SCFFIESF -

5.7 ARG A SOYE G2 S F ™ §E BB K/ BRT T4 St BB A
ARIEEAMEHIRRFFA SR

5.8 A WIRIEA FRMME G2 ST 1FE IR/ HERF B BT LA BGIER 3 B 40
AT A IR AR FFA B

5.9 MEHRARE GBI R 5 FHoL i
AT A IR ARFFA AR I LT -

5.10 5 HIRAR SEH K E R 5 F o i
ARSI AR IR AR [ 52

5.11 BHERAESWREMHE
SALIHE N AR S ER IR+ 2 UER R RAT ERR IR E ST I L RIAE, AR
i) H AT — N AT SR T+ 2 UE 35 ) R AT AR AR 2 B A TF i s A AL 5 .
S2ARFE R RT M EE g, A IS &[5 e 1 A5 1 IR 22 e 2 AN IR 2E .
5.11.3 HARTE =1k

5 L FR ot M CT)

1 7 ARIE S 36,889.25
2 N USCIE 257 B R

3 N2 IR

o110 o3k o13

=



m LR RESTARRA

BANK OF COMMUMICATIONS &M

4 R B 5,594,695.38
5 AL FR T R -
6 HoAth S YSCER 6.19
7 e 3% -
8 HAh -
9 &1t 5,631,590.82
5.11.4 B WHAREA B9 AL T 56 I 10 1 vT 4 #0452 75 BA 4
ARFE G ARG FARAREA AT 56 B 0 v] B i 7
5.11.5 2 AR T 148 I 52 rh A7 A 3t 0 A2 BR AR 0 1 1 Bl
WIEZIRE D | GRS | RiEZR
Fg I EEARRD | BEEEAAHR . .
| R ~ A RIMEGE) | B (%) | s
1 300488 & T A 5,143,686.10 0.62 | EKIFHI
5.11.6 B2 A s B B HAh SO 7 F R 3
BT aEBEANMRE, 202 5510 [ g Rz
§6 FFBARESN R
AL
S TR RS R RAE | AR 2 SR (Rl 4l R v
; MERESA MBI AC
5 B BAW] 2L 4 4 A0 A0 472.,522,556.53 29,969,903.02
AR 45 A R) ik 4 5 HR T 4y 4 19,434,218.88 316,699,719.23
Do ASHRAS BAHATR] FE 4 5 [B] 473 40 42,559,549.98 21,022.88
AHRAE BARA TR FE S 379022 5407 40 ) )
(OB /D CLer3E A1)
i IR I 4 A B 449.397,225.43 346,648,599.37

TE: 1L WERAR WA R AR N . LA E SO, L Iy AT 6 15 20k 55
20 AR AR ST R A A e 55, DL B [ A A P L ik 5

o120 k13 W




CRATRESTHEAMRA
ra BANK OF coumunicaTions MSchroders

§7 E&EFENZHERREBREESHRL

7.1 EEEEANFEFESHIRIFL
AR A AR R A e BN GE YA 5 S B A R B B DL

72 EEEFENGHBERREREAZ S 5 WA
A G B INAIR G W AREAT AR R e, DR 5%

§8 FEXHEZ

8.1 ZENMHFER
1\ o IR 2 v T A8 H it 2 4 22 S (Bl 4 R I T B VR 6 AR I3 15 5 i 4 5 AR v M
S A
2. (TR Z 15 2 S Bl ik R I e B TR S AN SRR
(A2 £t 2 11 2 SIS [ 41 R 3 e B VR IR R 4L
<xﬁm§ﬁ%ﬁ%@wK&m§@%@ﬁ#&
SE IS TR B,
%A%Ekk TOAGHLAE EDI U
v ORI HTE SRR A R 2 A 2 SN Bl i R G B TR S AR SR AR B A e

&
@

O

ol

B4
%%%ﬁ%%»
EILEDB

d
LAY

~

B

A
8- ﬁi%Wxﬁmﬁﬁgﬁ%EﬁxﬁMEMmiﬁ%fﬁ SAETREMRT E&
W R o

8.2 TRt
BB ST HE B P I A

8.3 HERHFR
PO TIE I AT ] B S BN A I e 2 25 Bl £ 2 S0 A, Bl 6 i
& BN B 3t (www.fund001.com, www.bocomschroder.com) £ [5. &2 LA,
P Bt 35 v TE A FRIN [A) Y HUAS 3R SR I R R R B
BB RS BaA e, AT AR S I ARG I S A IR A A
KRN E) RS RO 400-700-5000 (K& TEDR) , 021-61055000, HL-FHEA:

services@jysld.com.

%013 71 3£ 13 |



