AR SE TR E X W ik 4 (QDID 2018 255 1 =R

PERETTARFEIEREREE S (QDID
2018 5 1 FEHRE
201843 A 31 H

F1vik15T



AR SE TR E X W ik 4 (QDID 2018 255 1 =R

HEEHEAN: PRESEHFRAR
HEFREN: HRRITREERAR

wEEHEH: —O—/\FNUA_+=H



AR SE TR TAIE X W R 4 (QDID 2018 55 1 =R

§1 EEHRR
REEHANER S LEF ARSI Z R AGFEERICE. RSB E K
B, R AR S AR SR M AR A ) S E Y BT AT .

HEE NHEHAT R AR A A RIE AL S S FHE, T 201844 420 HEM T
ARG WM S Tabr . HERIA A GG FAR, REEZABTAAEERICE.
R R IR B ORI

Fe B R U ARSI B ST R A B B 07, (EARIERE & —

E B o

R R SUF AR AR I BB WU, it R AT I BB R AT R AT 4

4
5] T2 A ke <5 () 4H B3 B
AR I 55 BORER R
AAREWIE 2018 4 1 H 1 Hilgs 3 31 Hik.

§2 E& Wi

B4 f AR L Tehifii: (QDID
B4 A 002286

52 o A 002286

e SR (L BLRTF

e a RN 2015412 H 30 H

0 R T <5 4 L A 438,757,945.52 3

AT A H AR B RS 8T, 4 Bk

Bt H
T foo BLEER KR

AT G T 2R AT TESs, WA AR E
FORHB DX I B B T S AL Il A e e Bk iiia 4 5
BT SR BATEY, SiEx T RIRIRGES . B BUIK & K6
et . BEHPERITOY, B LT Ao E GF s A,
X LG ISR B 1 B AT S AL C B B S T

3



AR SE TR TAIE X W R 4 (QDID 2018 55 1 =R

N5 {aase %04 RN R T — e AR % (BlE) +1%
REG NGRS, FERET RIS, KB
FTAN AR TR S, RS, mTRMmY

e Be. AESTHRETEIMNESE, BT HIERBSEN

AU WA 2 AR A R ) o . o X
TES7 45 7% ik G B P 77 3708 20 JRURG 55— 45 % XU 2 4
AR J5 3 TH W VI 3R A S5 858 AIMIE 55 717 37 18 0% T T s 1) A 31
P BT R o

At IN TR R S A TR A 7

A= IN FARARAT B 3 A7 BR A ]

e 10 RES R ITTH AL, HEEME5002287, 5 AR MMHIF R

2. BIEARE R, A ANRTHFEFEL062070, AN M E/H1105392319.824; A

F L FE IO EITEO. 16253570, FEIC L E1429761489.1545

§3 FEMFIEIFAESIFERIN

3.1 EEMFER

Bfz: ARMIT

FE 55 bR

7

(2018 41 A 1 H-2018 43 A 31 H)

1A 2 SB35

-4,785,203.06

2 A YA

-21,087,016.11

3BT P2 iy BUA IR )

-0.0444

4 IR I G B

447,164,475.370

5 IR A BIFE

1.0190

e 1. b SHR R AU AW B 5 2 &R & T2, v 2 A A sSebrlioas

KPR TPy

2. A O SBGE TR AR RSO . BB . HABIRON OS2 e A sh i)
THBRAHIC 2SS R A, AHIRE A S8l asin A A e B2 sh i et .

4




FARSE T

A

IR %4 (QDID 2018 F5

1 AR

3.2 BE&HERI

3214 R E RSO TR EE KRR RIS RS Al 2 # 1

o | TP | R | st
B z@ bR | NG | mlkeiRi | 0-© @-@
@ %@ HEZ®
TE=1H -4.05% 0.27% 0.59% 0.01% -4.64% 0.26%

322 HESAFREMRESRIHHPIUHES KRR LIS RS LR R

AR B HER

ARSI

VIR TR 5L 8 2

4 (QDID

ST A R 550 Mb 57 b R MR 2 20 ) S Bond IR

(2015 12 A 30 H&E 2018 £ 3 A 31 HD

10.80%
9.60%
8.40%
7.20%
6.00%
4.80%
3.60%
2.40%
1.20%

0.00% {F—

-1.20%

NNl

.\‘ [ LY
AW

2015-12-20

T mEeE

PR E BT SRS FL

2016-05-15

FIRLRE, Ak

2016-09-29

2017-02-13

2017-06-20

|— mEEnEES (oD — bEEE|

FEE ARG H ARG,

2017-11-14

2018-03-21

B AN 2 I0BE




AR SE TR TAIE X W R 4 (QDID 2018 55 1 =R

§4 BEAME

4.1 RELE (BELSEZH/NH) FH

A3 e PR

4 B AL Wi B
| s iR
SR, SRS KR
TR B IR AT 5t
2015 fE NN PR B 4
HARAF, HELFP#
WL, 2016 £ 6 HE
REG S SAEH R TR S 4
L, RS ZH, 2017 6 HES
EREZM, EHRFRIESESLH,
REMBESES 2017 4 6 HZBAAEHR
S, PHRFERE FEESI S,
s | HeResr. | 2016-06-07 9 2017 4F 12 H #4544
HER SR AL G FHE SR ELH,
G4, hRH 2018 4F 1 H&EAAEHR
f5t 7-10 4EHA FREEGREGZI,
THAT ot 7 4 A 2018 4F 3 H &4
e S e 2 Hifiit 7-10 4 E Tt 45 4

BeHEGAM, PRAETT
. BA 9 FUEFF LA
fRo HA&HEe. iEgF. W
ITIRA TS A 3
BT RN T .

E: L HERSLMKER N e SRAERH, FE RS R R H R
o ox Fl ROE I E MR H Y, SR BB B IS R 2 =] P 52 s H 391
2+ AEFF AV AERR TSR HE 8 SN GIEZRAE LN 53 B BN BIAH G HLE

4.2 BSNRFE BRI A S SRR B R WA E B R R R

A H AT A BEEAME R R o S E B NABEESE. HHRoEEH SN BB E, R YE
FHEERA (e aRD) A RHE A .

4.3 MEPNEZEEBEENFEHLIHA




AR SE TR TAIE X W R 4 (QDID 2018 55 1 =R

AN, AREEENRET (RN RITMENE R &) F EIEE
A R AN A A SE IR E , MR A R G R e S T, ABFWREH . 8
R T SR IN S BEATIE I e B0, AR AR I RS At E L 9k e AR AR %
KMzE. ARG, AEGBIEEEEN, THMEFES A AN KT,

4.4 NP GETHH

4.4.1 RV G I AT TS DL

MRAE P EE 2 ) GEF R R ERSEHE AR AP S HEHRIER) » AFHE
T (PIREGE A RA R AFZSERINEG @7 CHBOhih IS5 Ak
EHEIPEY « (BN RIEEINE) « (EPEGEEINE) AL S AR B A
B IR B DR AN [ 5 A AR B BRSPS B AP0 Ay, R BT A R B A S
ZIRBEAT Rl ai ik . A RIS T IRBIRRR 2T N IR SRR IR, AR
VORI TR RS AR 2, RVER 52 5 BN B 5 5 AT PR A A B ), AR .
FEANFAR T BARUE A1 52 5y SR U B SE I s 38 5 S J2 2 56 46 B o RIE SR it S A UG 22
TR IR BN ST H GG, IER TS 2 [BR R, ERIESRRAGIER
AR MSLPE R R, SR ARG HRRAE R . SRR U SE i R R i = A
Wlzrs x5 W A2 AT ARSI 4% . TPl . ISR AE B R IR A P52 By i
FERNES R A RO

b

&

AN, AR T RGE IR T AP A G M RIUE . B IRAS 2 =] 8 L
AETH SR BTN BRI ZHPAT WGP 5% 5 BNE S AR TS
BENNFXfF. FIRBHGH AL A F I EIATRR LS, ARk HA
KRR H AT -

4.4.2 SEH A GHAT AL TR

FAREIN, ARG REINAEZHITH-

AN, EEEHAREEFTAERRAE S SHA 5 I AITSE0 R H A5 5 %
ACHU I BN A Ty B AR R 2 RS B R 5% L

4.5 REBIA ST RBAIZEL 1



AR SE TR TAIE X W R 4 (QDID 2018 55 1 =R

1 BEWME T M

[E MU, ARGV LEFE Iy, RERIERERS, BRIMALIEA TR, M
etk ok E, EEGWFRELgER AL, —ZEEE ISM filiE L PMI #EREF
2017 4FJEMY 59.3, Hilkiiip B ARalE, Sl FEFLE 4. 1% K401, EAKE A EIIZ . WOoTX £
TrE IR IS, — =& PMI R 60.6 235 T4T % 56.6, HLAHIEAKKIRIE AR,
BRICAH FTE R HARGBFIREEE TR, —ZE Gk PMI R8O 54.0 — & 2 54.8 57
MRl 2 53.1, R FREALAL, WKIBEZ RN, ZiEKE, RERIRATRALE, @K
e L NSRS FEE R R, TR 5 B S BT E T I tE g Rl v, S TuiR Bk sk
TRZE 90 MHIT: BRI IR SR, HARGHE AR BUT .

[E NG, EAFHERNTREE R T, SUFSUiBir Bk rtes:, BT
ITEET M. BAARRE, —ZBESULiEbr T REE L PMI B FTE 515, [FBER
TV IE 1-2 F R B K 7.2%, #2017 4EK AT 0.6 NE A, (857 R
FOENE, TR T 40T RN ER . NEFEKIIIRE, fshZFm =45 % dH 0
RBES, MR SRR AT 2 A ETTiH O DR AR AL A R
2017 FEARKIEEITH 2 44.5% 47, 2 I TG EL 2017 SEAR/MERITEE 9.7%, Th4b T4
KA s b AN A BT TR, f ™ S B sl [ e B ek BT, 12 T E B4R
BEHGHAEL 2017 SF R E 7.9%H)7KF o EIKITIH, CPTSAMRALARE, 2 HZ&ETHEERE
3R] Ll i 25 2.9% KK, PPLRFER[EIVE, 2 H FILLEKIRE TR % 3.7%.

2. i Al

RATHME, 163 Aty, A 30 K ESWIERETHRATAR TR sE, A
MG TE 1704 123670, 3 A AR — R i kAT IR A7, BB — R 5 K HAFR5
M CAnrr SRS B R 3 A B SR B RAT AT L L AR RN R B 24.5%. AL,
— T RAT WG A0 B R BRI

BTt P R AL T E N, Rl e e R e, R BHRAT
AT1 [PBAACRIE T B 51 N JGTE . Eeln: MRAEERAT AT1 HAILE 97.7 Bz, HJRUCT

94.5; AT AT1I A¥199.1, AJKE 95.8; iWRA T AT1 H#¥] 101, FJiK 98.8.

3. BT



AR SE TR TAIE X W R 4 (QDID 2018 55 1 =R

—FRERTTOTF IR T . S b, WAORSFEAN, RS 5 —20iasts,
B E A5, BEAEP YRG0, SEO IR T .

4.7 37 Jre B A% 53 SRS

JEBARRK, ERRAFUIRAT RN BL, RELF RIS BAS, a5t Ak 2 n
TREA R EE, T35 o BEEAT I AN i e [ A 2 I BOR SR R A E R IR, BV
TAREE, ] oS R A PR ATAL, AT B 7 BUR AN AT £l
FLAT, BB AR R ATAFF KT o BRI HUA AN A, (Eb 7 fh ot W™, W
Pl R ST AR RN < R Al ot b 7 TR AN A b A b B AT 0, o i B RS A o A B

FATH 2018 £ LB KIE R FIW R FF R . LT IEATIAPrEE g, [HE %™
BRI RE S T, AR TR BN TS . AR THAT e g9 i[RI, 454
P BATFF BRGSO IS HESE N BR H AR S0 S0 SO, T MR 2 1
SRR RGN, ER R BT B Z 8Pl .
SRR N R VS, R 3 3R R A IR I R A i, SRR R I
G W FTHT B AR A%, 2R CPT Wi /i LINUE v, PPI [] bU 3 5 SE
Belif. HRHESMERT, SRS MGG SR ER M. 256
BorHr, W AR R A A RE R R MTES, BATRARBECEE B 5 5L 5

HAa#gfE b, MU A G Rah B R REAL b, &AL A, HfRE, S8
Be& 2858, tHERIEE AU A, BATR R E L0 T RMETAIT I ES, HFAA
A A AR e AR B, JRA TR — an B A A S BN 55 0 A
AT N3G N Bl R .

-

4.6 |EMAE S HNLGRI

A 2018 FF—FH AR N IE, FENARSHIAEE KR RN-4.05%, RIS
U2 0.59%

4.7 REBARSHFAABREES T HETE A



AR SE TR TAIE S R4 (QDID 2018 F55 1 M

ARSI AR IR IR L SE A AR H R e B NECE AN — 0 NBE 2

FHHEIR T LTI e .

§5
51 REWREEH=HEHR

BRAGRE

SRR TIT)

b e AT
[ EA51 (%0)

IR

Pl

ey R R b

2 Fe T

3 [ 5 WA $5 %

404,041,055.94

89.02

Her: fi

404,041,055.94

89.02

B SCRRIESF

4 SROAT A AR TR

Horr: i

LI

BGIE

5 KNI b B 7

b K IR T AR SN R 5

&

Bt

6 | mlsmTE

10




AR SE TR TAIE X W R 4 (QDID 2018 55 1 =R

7 AT RSB &M 261 42,353,501.46 9.33
8 HoAth 2% T % = 7,504,437.09 1.65
9 fann 453,898,994.49 100.00

5.2 MEPREZFNMER X)) EHFTHHNBERRAFTRERFE M0

B (X

2 HHENRTIT)

A BHHE S (%)

it

T AL AR AR RS A R LAFFE L

5.3 WMEMARBITW SRR LA FEEERRAS

AFE G AR IR AR S AL

5.4 RERE R RYE G E ST #E A RN HEF R ET 48 R R RS R B 4

AT GAIR T AR A SR R AR EALE

5.5 EMREFFEHERIROBAFRELE

7715 &% ~RHHENRTIT) ST HHE ] (%)
BBB+% BBB- 79,915,098.83 17.87
BB+Z BB- 155,343,068.61 34.74
B+% B- 144,070,089.57 32.22
RIFLR 24,712,798.93 5.53

e AR AL A EEER AR K

A5 2 AT AR

il NSRBI G E PG R, RIRHEPF

5.6 REBIREA SRME G F ST 1$E EL IR/ BRI T4 B BB A 40

Fr5 AN

(ZEELR N B (K)

K FHHEGT)

P T
{E ELA(%)

11




AR SE TR TAIE X W R 4 (QDID 2018 55 1 =R

CAPG 10
XS12219088
1 97 7/8 45,000 28,591,016.04 6.39
05/26/18
CIFIHG 7
XS11604443
2 o1 3/4 41,150 26,970,842.75 6.03
06/05/20
CAPG
XS13986970
3 Y 6.525 35,000 22,358,722.93 5.00
04/25/19
SXINV 4
XS13534277
4 3 3/4 35,000 22,235,696.26 4.97
04/12/19
XS12414973 | CHINSC 10
5 30,000 20,089,724.93 4.49
84 07/02/20

1L RSN ISIN i,

2. HCRFURMHSHIL, TR T AR, P4 T AR

5.7 & HRIEE 2 SOMME o H S T 1E LA K/ RS BB +42 B SCRAES B 3R A

AT AR AR ARFFA B SCHFIE TR

5.8 REFARIE A SOYME G ST 7= 38 HL B R/ BT T4 S REAT AR f 3 BT R 4

ARSI AR ARG ERATE A

5.9 WEMRE R RYE G E ST FE IR MEF R R+ 2 SR A

ARGARERAR T RS

5.10 BEHEREMRE

5.10.1 AHEEHB AT AU AT EARAIBA B IPUIEE IR E, BER S
O il AT — S A 2B ATTHETT. AT ST .

5.10.2 AKE G BT AT+ 44 S B 3 e (R 8 R 2 B I 2 I

12




AR SE TR TAIE X W R 4 (QDID 2018 55 1 =R

5.10.3 FHAhBIH =M B

75 ER s EHNRTT)
1| FHRIES
2| MUGEHEHEK
3| RIURA
4 | RYCRLE 7,418,490.53
5 | NSCHR AR 85,946.56
6 | HAhRIGK
7| FERESRA
8 | Hi
9 | At 7,504,437.09
5.10.4 EHRIA A TR B AT AR5 B 4
IR HE G AR IR AR AT A T JR 1 ¥ T e e 51 0
5.10.5 RENRTHBREHFFAERIEZRIE KA
RIS ARG RRFFH R
5.10.6 HHA ARG MRS FHIR S
BT P& IR, 53 T RS A T T 8] P BEARTE R 2%
§6 FFHE SRS
WAz

T A3 S 0 AL

535,153,808.97

AR AL G FR ) 44 0 6,494.466.50
Pl ASHR AL 33 4 LR [B] 7 102,890,329.95

13




AR SE TR TAIE X W R 4 (QDID 2018 55 1 =R

AN 2 R AL B

e T A T 4 0 90 i

438,757,945.52

§7 EEEENZHERREBRAEETH VA
A HE AR IO e PN Y B 58 R B AR L 1 UL o

§8 FEXMHHEZR
SIZEXMHEFR

—

 PENE R AT RS TT i A R TR R 7 2 & (QDID ZEEIEM I ST

[\
Y

(PR SE TR ANE R B R 4 (QDID #45H)

3. (PR ITRhUF RUE R P 3G (QDID FHEEHHI )

o
4

(PSE T r MRS R R (QDID FEE L)

5. EHRE A

6 FEEEH AN G AR B,

7 EEFEE NS BARALIE . BRI,

8~ T I A FE AR R IR I 4R A A T

9. EIE M 2 BRI HoAh SCAF

8. 277 JCHE p

HEEBAMNESICE NWERT, FFEETREE A M IS www.bocim.com.

83EY R

BBt v LLAE T IR0 (] Y 22 0k 8 BN B B8 NAE P e S i i), ] R i PN

W3 www.bocim.com T 5

14




AR SE TR TAIE X W R 4 (QDID 2018 55 1 =R

HRESEEFRAF

—O—/\#EWA=+=H

15



