CRaFRASFATRAS
ra BANK OF coumumcaTions 8 Schroders

RS EGEER R ELEERSHIEFBREESE
2016 £ 4 FEHE
2016412 A 31 H

HEFEN: TREZEESEEFRAF
EEFREN: HRBTREERAF
mEEHEM: —O—LFE—H+/LB



LRV RASTETMAS
ra BANK OF coumumcaTions 8 Schroders

§1 EERR

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

BEEHE NIRRT ARAAREAESSRIE, T20174F1 18 HE
W 7 AAE R S FEAR . HERIAR A EMEFNE, RIEEZNE AN E
Bic . R T I FRd Bl N .

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

AREHIH 2016 410 H 1 HifdZ 12 A 31 Hiks

§2 EEERMR

B & TR ARG R RIS B R A
ReFR0Y 519781

AN 519781

R (Y LTI
Ea&aRAMH 2016 4£9 H 13 H

T IR S < 4 i 0

549.489.575.72 13

Bt Hbn

AT a5 G G E N I E B M &Rt T i
ATEaB AT, IRATZIRAEIR T I8 BN R e
BB bR, R B i B A AR E B
BB B, e aRUR s (5 [l

AHGRHE G EMAETAE BEOEH . UZrTimE
FIERG T, VFAG TIT37 A) R GU I KU A 4% SR B 1Y
T a5 U, R A2 H 2 b 5L B SR i E AT R AR 1)
PUTRCE, AR E M RBEE . PR R
BB EL], AR ORAE B RS KT A A 5 (1 Bk L
VA EINER &g RO ST CIE

V&% e Ak 1

50%x YR 300 FEEU 35 F+50% < P 2e- A s Elk
R

B2 413w




LRV RASTETMAS
ra BANK OF coumumcaTions 8 Schroders

Ade gt — R A EE G, FRUS MUY v it
JRUBS AL 2 4 AT gatite il EQFﬁTﬁt%3¥ , RTREREE. BTK
PHA R s UM 28 hmmﬁﬁ?ﬁ%ﬁ%ﬁo

REEEHEAN AT AR it % 8 G T A PR
REEFEN FHERAT Bt B TR A H]
§3 FEMFHEHEMESHFERI
3.1 XEMSER
A AR
15 3
LA 5% b
TR (2016 45 10 A 1 H-2016 4F 12 A 31 H)
1A HA B Se i 2 1,111,684.76
2 KR -979,230.02
3B 5 5 4 Ay A R 31 -0.0024
4 ARFE G T =1 E 549,374,594.97
5HRIE S BHFE 1.000

E: 1. ERESWSHRR A OIERAA NNWEAL 5 2 &8T5, T3R5
BTLl& 3 KT ZART Fr oAy

~ A C I R TR R A IALE N . BTl AR (ANE R SR ER
z)ﬁl& 1) FHBRA IS AR RS, ASIAE A Qe B i A 2 Se i (E A2 2)
&

3.2 EEHERIN
3.2.1 ARENESMHBUHEIE KR KL RS B R F A H
s 7%@.%‘{: WP EERAL | kS AR
BB K FhREZE | EEUCaS /@I&c iF=h | 06 | @@
® RO HEED
o E=AA -0.10% | 0.10% -0.27% 0.38% 0.17% | 1o,

322 HESESFRAMURESHHRTHHENEKERD REE RS b4l
MERZFHI
AZ ARt 2 PG E 4 R E B A R R IR B e

%30 313

=



LRV RASTETMAS
ra BANK OF coumumcaTions 8 Schroders

0 2 E B K 50\ b g PE s FE R A 7 26 g sh E ot LE I
(2016 £ 9 H 13 H% 2016 £ 12 A 31 HD

4,12%

3.60%

3.09%

2.07%

2.06%

1.55%

1.03%

0.52%

0.00%

-0.52%

-1.03%

2016-09-13 2016-10-02 2016-10-20 2016-11-07 2016-11-25 2016-12-13 2016-12-31
|— ZiEAADIRR AR BRE — S|
F: AREEEEEFAEMHN20169H13H, HESRAEMHEWEIER, A4
BAERRIRE—F. ARSECHNEREEHAEMHER6NH . #%E20164E12H
31H, AR ML TR,

§4 BHEAMRE

4.1 B&4H (RESLHPMH) TN

EARRESESEEIR | FEHML

1 WA
e (CEREW | BTEM IR L

TR

JEHA

I 2, EEEALE

Rig JEW K= N ST

fid & HRLE AL, FEER
e | R e G BT IR A F W5
2 e 2016-09-13 - 6 1. 2012 AR

il it I S A R A

R ", JHEREZR T,

VL B4 TR,

R

&




®

LR RASFARMAS
BANK OF COMMUNICATIONS mm

i
EQ
% [e]
R
e
iR
B
i
Ly o
[BE{
R
FCE
A
i
Lk
[BE{
R
FCE
A
i
(/e
[BE{
R
FCE

BE-

i
s
[EE(:
R
FCE
RE.
i
EF
SE ]
T
R
FCE

BE-

i
i
SE ]
v
R

L=

=
H

=




LRV RASTETMAS
ra BANK OF coumumcaTions 8 Schroders

ey
2
S
H
e RS (RSN WSS () BE R S BN AT A R

AN

OF

o

4.2 EE RSN AR SE FEM A B O3 A

RGN, AREGEHENIERE T (heNRITMBERET RS R &
G A R AR SRR S, ARG M B 5T i i U 7E EA 3 Y 2%
EH, FEHREE A RIEEEMAN S A RIE, NIEERE NEREK

EN =

2

4.3 AFA GE DU
431 NFAE 5 ERIPATIE G

VNN | =l s A b Kl R A e
P, ETETE BT R HE, ORISR
G AT AR5

AT VIR LR RF RS ST 6, MRSHREASESRESREEE . 1%
RN S P ST T A A LS . AFIERZ D PATHTT LATE T 5,
AN PRI G B . ST G ATFNAL S, BIEEEitde. Mg,
BB RN, AEE A5 REAT B AT W T AREF RN S LA FS L
BHATHIAANAE Gy, SBAENRGARSE s LA 2 T B4 5 DRI 55 i o ST A 52 A A % T SR X A
5y BT

N R PR Gy 2R X B AT R BER A G AT IR, U B A T %
W AT RS Gy AT IR T, T2 RN A B 4 il 5 A ) A B AN [ 43 B 2L A5 fr
MR o 22 5y A B 2 i 2 e 22 S DA RS TR B T o 0 ) [0 28 5 IR 22 Gy A 22334 T
YT, IS HT VPl RE B EE R I BE X A AL B I FE RN R R

G AN AR A T EAEPAT AL G, AR T SRR AE, KRR
HRATFE ST N
4.3.2 FHZGHAT AL Bl

KRG T ARG N KRR T FELZGAT N RGN, AAFEE A %
HESS5HIZE 5 AT SN R H A 5 RS B 1 BL A8 5 S il 7 24 H S K
ACE SYUIE DA 1k, R H & PRI R R & Em A AR H R A S, REIAL
22 G IR s s s L. AFEE 5AA A E MR EHAE AR E T
HA. 3HW. S HWD HERZSHZHSMEZERRI T .

Gy W P FERARAUETE B 3 s F
H G NVRE 5 & B ELL P I A



LRV RASTETMAS
ra BANK OF coumumcaTions 8 Schroders

4.4 REHRAES KRB REMIBIE ST

AN, 2FNK SRS, CPIFELIEMEITE, 55 mEsE R H et
PE, ERAT RIS AR AT BUR T HFFE0, 2. M Brss. BT
Jetfain, FRIEGFRIGES 2ORNE FAT R A RIS, KR Sm Rk, fRagst T
VE 25 R b7 42 S ml AU DA B2 SE B0t in J2 26 R 22 ol T 3 W s 26 KR R B HE SN 7. )
SN, EIFZEIE AR IS S A F Tk 3.29%F0 T Bk 8.74%, 10 4F 3 [ 5t i 25 2 5t vy
47 65bp 2 3.37%J5 [FITE 2 3.01%, 10 5B F- 5t 2 Z 5 = AT 87bp 2 3.93% )5
7% 2 3.68%.

WG T, AFESE fOGEE A WG AR ENME, RIFHARsIME. B
HEHBCRAT N IR, S5 —RWipN a5, FRWOE i sms,
L VADSEEZ SN EVQEIE -

JEEE 2017 4F—ZRFE, = 0 25t 8K 140 30788 4 B R i I 28 5% 338 K TR 1) e ok
AR R, CPI 2R T Re A3, AT 5 i vl 6 H B S T s e 475 4 e st
H AT 5% 4 10 v PE OB JAT BOR T HRBHCT 23, B8 MUK [ AR i o 8 J5 O AT H A
FIFERITI 22, KRR XS0 5 & B BotE I D Rxsph o B4 &6 B E g — 20
REE, KBTS TR, RIS, s, =%, R —
R ENAS KGR G5 AT, RFFRSI R A BEE RTINS 5 & [,
7 B 45 ) 2 A5 P IRUTGS

4.5 MEWAZEESFNNSFERI
B 2016 4 12 H 31 H, AREESMEFEN 1.000 76, ARG HGHHHEE KR
N-0.10%, [A) #AMY 257 b A i v K R H-0.27 %

4.6 TN E SR A ANBEBE SR = HETE N
ANFe AR T I TE T PUE R

§5 |MEHEWE
5.1 REPFREEEFHETHEN

34 B

5 Wi H SR (D)
BRI (%)
1| BEEHR® 83,697,189.85 14.68
Hr, RE 83,697,189.85 14.68
2 | W e 437,480,000.00 76.75
Hr, iz 437,480,000.00 76.75




®

LRATRESTRARA

BANK oF communicaTions 3 Schroders
B X FRIESR - -
3 | AT - -
4 | GRbfTAE T - -
5 | EANRE ST 20,000,000.00 3.51
Fodpre SEWr = =1 ) SE N GR ) ]
S B
6 | HATHHME R a1t 27,307,046.10 4.79
7| HAdwg 1,529,159.88 0.27
8 | At 570,013,395.83 100.00
5.2 MEFRETLSRBERRAE
5.2.1 |EHREAT RPN B ERTHE
RSt
g &S NRHHE o A=
(%)
VN I SN N N 4 - _
B | R - _
C | il 17,427,111.94 3.17
D B3, B3 ISR 2,428,000.00 0.44
(IVAYZ e
E | &5k - _
F | #iHEFE 5,038,433.90 0.92
G | xZdiskn. SEAmEBlL - _
H | ffE gl _ _
: 5L BARAE BRIk ] ]
2k
J | &Elk 58,803,644.01 10.70
K | =l - -
L | SR 5 sl - .
M | BRI EAR RS - _
N | KRS BREERNA e it A E - _
O | ERIMRS . EEAEARIRS _ _
P HE ; }

=
H

=




LRV RASTETMAS
ra BANK OF coumumcaTions 8 Schroders

Q | PA M-S TAE - -
R | XXk, fRE MR _ _
S | %A - _
it 83,697,189.85 15.23
5. 2. 2 MEFIRIEATL A RHPBRERERERTAS
A FE G A AR AR A Iy HE B v I 5
5.3 MEHREA RME 5EEF =B E A K/NEFR R T 42 B8R % 4
e i 3L 4 B
o | meem | mman | ) anmmcn | s
(%)
1 000001 P2 R AT 1,500,000 13,650,000.00 2.48
2 601398 TRERAT 2,717,561 11,984,444.01 2.18
3 601988 Hh [E AT 3,100,000 10,664,000.00 1.94
4 601288 LNV AT 2,500,000 7,750,000.00 1.41
5 002142 TUERAT 430,000 7,155,200.00 1.30
6 600519 MG 20,000 6,683,000.00 1.22
7 601169 LR RAT 500,000 4,880,000.00 0.89
8 000963 HEIRIEY 42,770 3,082,433.90 0.56
9 601939 BT 500,000 2,720,000.00 0.50
10 000651 By e a8 100,000 2,462,000.00 0.45
5.4 MEWREMSF AP TR BHRTRAES
\ _ o HE 4 BT
5 fiie 75 i A ~RMME o ] (%)
[ 2K fiii o5 29,766,000.00 5.42
2| AT R - -
3| &Rt 29,751,000.00 5.42
Horbrs BURME SR 29,751,000.00 5.42
4 | kR - -
5| Al R T S 338,361,000.00 61.59
6 | FIHASESE - -

=
H
p=i




®

LR RASFARMAS
BANK OF COMMUNICATIONS ﬁSd'mdam

7 I GRS D)
8 [E VAT 39,602,000.00 7.21
9 HAih,
10 | &1t 437,480,000.00 79.63
5.5 MEFHREA RME GEESEE = FE LK/ BT 42 R85 HA
e e
O o | R (GO o p b s
e | iR i 2 R N FRMEOT) FEIE L
Bl (%)
16 i
1 011698824 SCPO0S 500,000 49,775,000.00 9.06
16 B354
2 011698792 SCPOLG 400,000 39,812,000.00 7.25
16 #£5E
3 011698834 SCP00Y 300,000 29,925,000.00 5.45
16 HEEVERE
4 011698809 SCPOOS 300,000 29,889,000.00 5.44
16 &4
5 011698826 SCP003 300,000 29,871,000.00 5.44

5.6 R HIRIEA FOMME G ST $E L BIR/NHERF BRI+ 48 B SCRRIESS B R 9

il

AIE AR AR RFFA B SRR o

5.7 REWIRIEA SOHHE G E ST $E AR/ AT L4 St R A
AIEGAMEHIRRFFA SR -

5.8 REWIRIEA FHME G S B 5E HLBIR/NHEFF BB T 42 BUIE R B 40
ARSI AR IR AR FFATBUIE

5.9 MEHRAESBRERBIRH R 5 FHoL i
AT AR T IR AR FFAT IR 01 0

5.10 5 HIRAR SEH KB AR 5 H oL i
AT G AR T IR AR R B UL

%010 11 3k 13

=




LRV RASTETMAS
ra BANK OF coumumcaTions 8 Schroders

5.11 BEASMERE

1L VAR 25 0 P A R MO 4 0 00 AT AR B 01 1 SR, e AR
S ) I T 47 1 2R e 58 M T 4400 5 0 RAT K2 80 A P SR 51«
S0 2AKE SR AT T ISR, AT A e R B 1 46 S 2 AP

5.11.3 HARB 2RIk

¥ 5 B
1 TEH R IE 4 20,580.15
2 JSEYSCIIE 577 SR -
3 J A ) -
4 & i) 1,508,579.73
5 JREYST R I 3R -
6 HoAth BGHK -
7 e 5% H -
8 HoAth -
9 it 1,529,159.88

5.11.4 A5 BAREFA 1A T 5% I HA 00 ] i 45457 27 B 44

KRB ARG FAR KRB A T 5 A 0 vT e 4157 55

5.11.5 A ARG 144 M 52 A A7 6 i 52 B 1% L 1 1 B

AT G AN HAPK BT+ 44 B S T AR AE U 52 BRSO

5.11.6 55840 A4 v i) HoAth S ik 6

P& AANPERE, 2502 5 G102 8 A BeA7AE R 2%

§6 FIHAESHHE)
HAL:

e ST < 47 0L 0

200,064,372.77

At S50 1) e <5 e F D 3 0

349,433,126.36

Pk AN T B ) 3 < B ] 7

7,923.41

D LA IHB)

AN ST Ta) 3 g A5 O A BN A A (A ek

o1 ou k13 |



CRATRASTAAMAS
ra BANK OF coumumcaTions 8 Schroders

5 A A R I 4 400 0 549,489.575.72
1. G RAHR 5 A R AR e N . LRI EROLSS, T FR ap & H  EiZolk 4%
2\m%$ﬁmpmk%%ﬁ&&ﬂ,ma%ﬁﬁﬁ$@§@&%o

§7 EE&EENZABERREBRRAEEHRL

71 EEEBENFEAESHIRIFL
AR A AR R A e BN GE T 5 S IR B AR B R DL

72 ZEEBEANCABEAERERBAR ST S AH
AREGEHRARR TN REAT ARG RIE., BE, 2R R

§8 FEXMHER

8.1 EBXMHHEZR
1y A IR S 2 v A0 R it 2 1 401 4 (B e R VG BC B VR B IR 25 38 0 3 4 ARV E Y
A

2. (AR AT S (Rl R GG B VR A RNE R R S S A )

3. (R HLIE R AT AR R T B R A IR S S i )

4y (RCHE D FE AT TR R L BIR A BNIE S R IR ST )

5. KT WIS AR TE M AZ 4Rt 2 AR A o (Rl ik R TE G B R & BE R I T R e vk

6. A S5 BT B LI

7\%éﬁﬁ A S5 B B LI

8+ Fk i T PN SRt 2 A A S [ml 4 R T LR A TR IR BB e A AR E T T BB 0
ib]

8.2 TRICHE A
BB SMAF T IS PR I A

8.3 HPYTH
G ATAE TP I (A N R B BN I TR A 37 Pl O B 28 ) 45 2 S04, Bl 2 s 0k
B 2k (www.fund001.com, www.bocomschroder.com) i, £ AF LA )5,
Tﬁ T A AE A BRIN A) N B BRSO 2 A B R B

%012 51 3£ 13 |



LRV RASTETMAS
ra BANK OF coumumcaTions 8 Schroders

BRFR ARG PGSR, TS RARSE A CRES EESEFHERAF-.
ANF B RS g 400-700-5000 CHKi&iESR) , 021-61055000, LT HRAE:

services@jysld.com.

o130 413 W



