LRV RASTETMAS
ra BANK OF coumunicaTions i Schroders

AR T R REABE SIS TR S
2017 4R35 2 ZEW G
20174 6 H 30 H

EEBEAN: XERTEESETEARAH
EEFEN: TEREBRITROBERAH
WEXEHE®: —O—tLELA=1TH

F1vik12m



LRATRASTARMAS
ra BANK OF coumunicaTions i Schroders

§1 EERR

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

BEE&E NP ERARITRMERAAREAES S FME, T 201747 H
19 HER 7T ARG PRI 5 18br. dEENARBEHEWESZENE, FIEEKABA
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

AEIE 2017 44 H 1 HilgZ 6 A 30 Hik.

§2 EE&EFRMR

B & TR AR ARFIR AR &
ReFR0Y 519753

AN 519753

R (Y LTI
Ea&aRAMH 201545 H 29 H

T IR S < 4 i 0

1,187,104,493.07 1

AN HE AR I8 SR AORAS JA I BYII AR 22 4 ) ki |, T

B H bR iz R A G IRHR, J15SEAH & 5 A E
HEE
Ak 4ris e e Lul2H & fRES: (CPPI, Constant
Proportion Portfolio Insurance) JEEE, #hA B fg o5

PR s 725 R Bt A A e H A R IR TR L), DA DR A KR
SAEORA A IR A S22 4x, JFeal R & 07 8
PRACEER B OR(EIS(E H 1.

b Gt b B R i AR HARAT R WIAF AR i U

T AEEGR-RARRREGHES, EIEFREEETE
PR AL 2 45 A1 -
BEEMHAN AR 2 i e 4 T P IR A 7

Forik12m




ra LRATRESTRARA

BANK oF commumicarions i Schroders
FEeEAN o ] B ZE AR AT AR AT BR 23 )
g RIEA oo ] 3 % L DR PB4 A BR 23 )

§3 FEMFEIFAESIFERIN

3.1 EEMEfER

A ARt

, _ e 5 1

TR (2017 £ 4 A 1 H-2017 & 6 H 30 H)
LA eIl 11,872,902.76
2 ASHAE 8,892,742.69
3L 35 35 e 3 25 A A1 0.0069
4RI T 1E 1,170,525,069.24
5 IR E & BlHE 0.986

E: 1. RS WSHRAR A OIERAT NNWEAL 5 2 &8T5, TH A3 R 58
Bl 2 KT 2R T B A

2. AW C B R S AR RN . Bl o CA S A iR
Ahieat ) FAERAHIC S AR ROARA, AR YA Cse B e in_ B2 fe i (642 5)
&

3.2 EERERIN
3.2.1 AMEMESHIHERKELHS F VS BRI R Z 0
Py 7%4%1%%6 V&5 5% \ikéﬁttﬁz'if
i1E KD iz | FElas | ElaEEr | 0-0 | @-@
@ E36) HEZ@®
2 =4H 0.72% 0.06% 0.70% 0.01% 0.02% | 0.05%

3.22HEE B FAERRES B R THHEN KRR KSRGS B
ZRRFILE
ACHR i SR AR A TR & B UE SR P T I 4
P35 BT VR I K R 5l o L i v i 2 2R g s Akt EL
(2015 45 H 29 HZE 2017 & 6 H 30 H)



LR RASFARMAS
BANK OF COMMUNICATIONS ﬁSd'mdu's

®

6.21%
4.97%
3.73%
2.48%
1.24%
0.00% [
-1.24%
-2.48%
-3.73%
-4,97%

-6.21% !

S Ve
\ /
\ M i ol
| TV Ay Ny

N

2015-05-29 2015-10-04 2016-02-03 2016-06-14 2016-10-19

|—z@EnErRg —ERE|

2017-02-23 2017-06-30

e AEe@OCHINEREeEFAERHERN . BEEOCHAR, A& 5™

P B LU BT 5 2 IR AR S5 U B P AT SR e Bt LBl A 205

§4 BEAME
4.1 EE&LE (BEELE/NH) fiN
S R A 44 TH H] AT g
wie | ms Eﬂ-‘%ﬁm%ﬁjfiﬁﬁﬁ WEZE MO _
{EHR H #A BT H 1 R

AR TR, EHEKE
[DRIS Wi, P g
BE. BB E A E TR,
AT HFIER R R, (5
S A 4 B BR A F A
[EIE{ AL, RRIESE

T Rk EIARA T AR,

&' FE | 2015-11-07 - 134 | 42w, BHELES
BE. Ze3, H 2010 4
TR 9 A% 2012 4 10 A4
[DRIS {EAR S 3 Gl B AR
30 VR HR R e e SR,
A 2011 4F 2 A % 2012 4F
TR 11 A AR S A e
ZRAN NPV AR IR S5 45 5




ra LRATRESTRARA

BANK OF COMMUMICATIONS ESCI'I'OH‘S

R GRELT, 2011 4F
RE 5 HE 2012 4E 11 A4
) 3 FEAR AN A X3 77
&% 5 22 TR 5 45 % 2 4 2
, ST, 2012 A
A D I S A
& AR, PiHEA R
R HEIM L, 2013 4F
pegis] 3 H 21 H&E 2015 4F

8 H 14 HIAEACH it

Bl et & VR A AR
KRS (R HE
Bl e it ) 1 i SRS
KR4 HeEgH,

20134E5 H29 HE

2015 4F 8 H 14 HiEfE:
R R A Y
WEFH RS (AR
i 2 St e I T S Y

LG R,

TR
(=h!
il
fiizs
(LOF)
) ﬁ
HRXY
F 5t

I5
T
Py
Bt
I5

%4

RS, FEITE R
ST TR . AT
ST EAT IRER AV 3 B
PR AT, S
2015-11-07 - 54 EELAFME T 5L
2012 FEHIASZ it 2
21 I S A PR A A,
ok PIAT ] 5 e 2 A A 5
N &2,

YT~
ACHR
*hid
2l it
iz
) 25k
&%

#

it
3




LRATRASTARMAS
ra BANK OF coumunicaTions i Schroders

e RS (RSN WEAS) () SRR e BN AT A R
\

N
4.2 BEANNRE P AE S R T F O U

RN, ARIEESEBENOEE T (P NRIEMENEF R A L) 2
e FAEAAR VAR E, AR WMSE M . B ST RS BT IS A 2

EH, ReRTEHAT A RIEAEMME S SR, NEERA ANBREKR
Al o

4.3 AR GE YA
4.3.1 A2 Gl BE AT Ol

AN RV T8 T PR RS R s i ) S RN A S A B M A ) B SR AR E I N RSB E A
L ETAIEERITE B, BREIER R TR SRR R P T L P A
HEAETH BT AT

NFESEIFILEARRIRE LTS, HESREHASEFREREER. KX
FEVCRI S5 e SR T T A AT RIS . AFIERL B PATHIT LATHE AL 5,
AN G e . ST G AN S, BIEEmite. Mg, t
B BRI, ARt A 2 R T LB e s X AEER RN S . LA R4 X
BATHHANE Gy, BAFDARAR ST LA 23 Be i Ji DU 2 S BT ST A S % 5 5 R0 A8
5y a5 R AT e

T RAZ B w R R B AT H R A S AT O, R B B S
W 1A G AT R IG b, TR AR AR B 4y B0 A B B R R 2 A 1
Mg 22 L A B 2 i B e 22 S DA SRS TR B T) 6 10 R [0 28 5 IR 28 G A 22334 T
YN, IS HT VAl RE B EE R N BE X A AL B I RE AN R R

RGN AR A T PAEPAT AL G E, AR T SRR AE, KRR
HRAFZE 5 AT
432 FEHEAZ AT RNIIE T

ARG TR EMHNASFERTELZHIT N ARERN, RABEFHETE %
HEZ5HIZE 5 AT SEMN R H R AAE ) B B D I 51048 ) A i iz aE 5 4 H
BSAZE 5% E, AREE5AAFEHN MR THESEARNEE T CnH N
3HW. S HWD HERRZSMZSN ZER BT .

4.4 WEHAES BT RIEAZIED T

AMEWA, W, AL BRI, SEMBCR R TOIIRE, “BiXR . HAL
R O T R 12, iR e s, (5 fulloam R W & B 47,
ERAZEEY . £l ERE 7 e E RG22 )s, WeE R BT 2 5

Ferik121



LRATRASTARMAS
ra BANK OF coumunicaTions i Schroders

TR M I, A A, AT IR MLF BRI RE, TR 28 Rk [E Y
SRR, TR T B eI, BRI R I AT

FAREIIN, RAEHGIFIEKES &m&@@mm%% DL 52 R A5
NS, EHIHGFARA, RIHAE REE SR KT

JEBE =Z T, WATTAJSREA P47 i U1 AN T2 sl A BE AR R A S AN AR AR, L7 BURT

AL — NG, @A MTHIER ), HEREZG TTHEE AR . ST MBGE
VB8 15 BT B RS A 55 1 b BCR AL . i Ah AT S E IR
WA T I IR . PR G ANENKESS, izl Rk 4 X
FEE R RVE T AT, Bl TR MBS, mast MTIEEAR, forliia
1T AR 52 B 20 A5 HIG S AR Z 540 T 00 2z, e HOR RS 2 A5 I iR 22
RBETEI SRR A IS P RS, BRATTTHRHs — Un B AT A A ARV AE F it A dE <
£ =TT R RIBOYIBR VL ) i 52 0 SR, 0 43R Bk E ) 2 2 Wit

4.5 MEMAZEESHFV SR
HE 2017 46 H 30 H, AKEEMHIEFE 0.986 6, AR E M AHHEIEKEN
0.72%, [FIHAML & P SR RS KRN 0.70% .

4.6 EHNESTFH ANBBEES R = HETE RN
AT AR T I T R FUE R

§5 WMEALSHE
5.1 MEFRESE=AERBN
o L 34 MR
7 H o) HEBI (%)
1 ﬂ*ﬁ’”ﬁ: 22,611,083.48 1.24
Horpr: 2 22,611,083.48 1.24
2 .EW K5 d Ay 1,750,816,180.00 96.27
Hrr: fiize 1,750,816,180.00 96.27
B CHFUE SR
3| B&EIRE
4 S BT A LT
5 | EANRE ST
Horre SRR ) SENGR
R T




LRATRASTARMAS
ra BANK OF coumunicaTions i Schroders

HUTAF A B i A it

14,463,993.84

0.80

HAl 537

30,842,929.03

1.70

it

1,818,734,186.35

100.00

5.2 MEFRFTWDRNBERRAS
5.2.1 MEPRZEITIW 0 RITABREREAS

(ME

Ik

>

~IeHrE o)

=

2 B
A LA
(%)

A

PN NN QN1

B

PRI

C

fill i b

16,901,625.88

LW\ NI /S W N sVt
PR

IR

LR ZE

T Q|m| o

b IR EN A 4
EXRIE LA

—

5
fe AR A AIE S EA R
55k

S|4

Ptk

AT AR 55 A 550

BEABEFEMEA RS

KA IAEEAN LB H

JERARSS « AEFAIH A R 55k

o=

BA AR TAE

5,709,457.60

A AR AN AR

n| A LOT|IO|Z2|2 ||~

22 /N
oy

it

22,611,083.48

5.2.2 MEFREATIL R BBER R RE R AE
RIS SRS A= ik S S Ep bR eliiErarnyil)ive

Ferik12m




LRATRASTARMAS
ra BANK OF coumunicaTions i Schroders

5.3 MEHIRIER SOWME GEE T §E IR/ BT+ 2 R SRR A

i i B
we | e | omeman |0 B sapeon | s
(%)
1 000423 1 BT Ry s 160,892 11,566,525.88 0.99
2 300347 RI&EZ 235,928 5,709,457.60 0.49
3 000921 HER 310,000 5,335,100.00 0.46
54 WEFREGBFHMIRNBHFRELE
o » _ i Bk 4 Y 7 0
e {575 w A ARME o E L (%
[ K i 7 59,914,000.00 5.12
2| MATEE - -
3| &R - -
Hr: BUOEMEER - -
4 | kR 433,468,180.00 37.03
5| Al ke AR TS - -
6 | HIHAEEAE 1,056,117,000.00 90.23
7| AT (AR - -
8 | FDkAFH 201,317,000.00 17.20
9 | Hith - -
10 | &it 1,750,816,180.00 149.58

5.5 WEWIAREA UME GRS FHE IR/ K181 L4 B SR B4

e b 34 T

T e oo | B (5RO ot — .
Fa | iR i 2 R N RAE(T) FEE L
51 (%)
1 1180093 11 FEE 5 1,000,000 100,710,000.00 8.60
2 1180104 11 B ot 700,000 70,847,000.00 6.05

13 dbHEK

3 1382160 MTNI 700,000 70,280,000.00 6.00
4 101576002 | 15 X EH%iz 700,000 69,965,000.00 5.98

Fomik121




ra LRATRESTRARA

BANK OF COMMUMNICATIONS ﬁSd'mdam
MTNO001
5 1180068 11 e 1ot 600,000 60,522,000.00 5.17

5.6 & HIRIEA FRYME 5 HS B E LB R/ HEFP BB 4 B SCRAES B
il

AIE AR AR RFFA B SRR

5T EHIRE A AMHE S B SR HEHEIMFRIET LA RSB REHA
AIEEAMEHIRRFFA SRR -

5.8 EHIREZ A~ RMHE GRS T 713E LB R/NER P BT TLA2 BUIE 83 A
ARSI AR IR AR FFATBUIE

5.9 IR AR B KB A F O v
AT G AR IR AR A BRI L

5104 5 AR AEE: & B I B B 32 5 o il B
AF G AR IR AR R B UL

SNBHEAEIREME

5111 A AN AR I AL BT AT 2R RAT ERARBIR B IR W E, RIS
Gt H AT — 5 AR SRR T+ 4R U RAT FAR R Z 2 A TFiE ST
SAL2AFEGHR R AT T B IS T, WA RS E RIRE )& I AR
5.11.3H ARG 14 ik

F5 4 FK &8 )

1 17 PRIE S 55,032.10
2 IR Z5797 5K 1,883,220.32
3 INAidie]

4 i 28,904,366.62
5 I AT R 3 9.99
6 oA B YK 300.00
7 e o H

8 oA




LRATRASTARMAS
ra BANK OF coumunicaTions i Schroders

9 it 30,842,929.03

5. 1143 IR FF A 1R A1 e IR P m] 2 5t 7 ) 4
AT AR R AR B A AT e YT T e 4 5 77

5. 1153 AR A 44 B 22 i A7 AR JREE 2 BR 15 DL ) L
AT G AR T IR 44 B R R A AETUE S PR DL o

5.11.63% BT 2 A ik B (R oAt SC 7 ik B 23
WY LRI, 2T A5 & 1T (6] ] REAAAE R 22

§6 FHAEESHEZI

AL
i 55 HH AT 5 4 4 A0 A0 1,371,448,017.08
AR HR A5 S 3 1 3 4 A R 173 0 23,333.07
P ASFR A A ) 2 4 A e [m] 40 184,366,857.08

ARG JH IR ZE S AR 7 BB R BT (3 200K
/b PLerIE A1)

i T U AR I 47 800 i 40 1,187,104,493.07
e 1 WRAE AR AR AR B, WS A S 10k 55
2. QSRR HAR R AR R O 5%, R RE Rl 4 A AL 120l 5 o

§7 EeEBEANZHEAFRERBEAESHENR

71 EEEEANFEFESHIRINFEL
At A R R R A e N AT 3 e e A S (1 O

72 ZEEBEANZHEERETHAESTH YA
A E ARG A RBAT AL I HRIE . BB, 2R F A

§8 FENMFEZR

SAFENMFER



ra LRATRESTRARA

BANK OF COMMUNICATIONS EM

v I 2 v T A AR it 2 1 SR AN R A TR 5 T UE S 3 R B < SRV R S A
(A2 E R AR AR & R R B e S R A F )

Rt 2 R AR A R A TR A ROE IR PR Bk S R S 45D
(it 2 R R MR AN TR & T UE S PR 08 2 S FEE B

BB S B ALAE . B

FEAUE NS5 B ALAE . B

KT HIE SEETE M ARt % 8 R AN DR A TR & RIE TR 3% B 2k & v e 3
(ARt % R R MR AR & RAEZ# R B R e IRIE S )

et J P ARt 2 4 SR AT DR AR B TR I3 BBk e A A e I B A T 75 A

O 00 3 O W B~ W N -
) J s J J J J Y

R o

8. 2171 A
BN AT R EEEN I A T

8.3E R AR

PR O AE S W] (B N BRI G BN BT A 1 O B 4 D) 46 B SO A, B B ik
GBI sk (www. fund001.com, www.bocomschroder.com) i » &S A LA 5,
P 0% A AR A PR B] Y S 3 SO R A B ER A

PR FERN ARG BUE SR, TERARESEHEACRES EESERERAF.
ARNF RS RO 400-700-5000 (K& TEDR) , 021-61055000, HL-F-HEA:

services@jysld.com.



