HR S ERBIRIEF R E RS (FOF)
EHHEE VAP

(202055825)

gegm\. (Q) FRESEEARAT
ESEA: CRESTRIERAT

—OZ=0O#I4AH



PAR A BB A R 5

BankofChinalnvestmentManagement

B £ 3= OO 3
BETREBIY  t BB e 4
T T 0 . OO 9
FEUUBETY ¢ RGBT oot ss s 16
1 P - 1 1| OO 33
pry a0 S - 2 ) 35
HLs AT ..o ssssssssssssssesssssssssssessssss s sesssssssssssesssssssssne 41
)\ B 5 =SOSR 42
FEILES FEBE BRI R oo essseees s sssssssssssess s ssssss s sssssssssssssesssssssssne 43
I S L Y 1 OO 44
1107 I 1 g £ Lo 1L OO 53
i1 SR 1 OO 55
B R R - g e - OO 56
L S gL L OO 61
o il I ) E e o OO 63
o AN il I =0 € - 64
FrEs 2 BEEARIIAE, KRB IIER e 70
R AN R S 5 N OO 73
R T SR <3 NSO 76
R e S L 11 3 OO 77
T e R e [0 = OO 87
B Sl 1 S o oG N[ OO 101
Tt e S (o T E T N - OO 114
Bt o 1111107 S < W =2 5. OO 116
oI E(EE AT IR e K ]y VO 118
e AN B OSSO 119



PAR A BB A R 5

BankofChinalnvestmentManagement

HERR

A4 p EEIE S 2010 4F 8 A 19 HAEMVFA][2010]1134 5 U HESE 4

BB NSRS, dEf. o, RS RA P ERER & dE, H
Hh ERIE M S A TR G AR AAE, FEARIHOO AL S I B AT R SR I ORAE, 1
IR T AT B AR

REEGAL G T RIMES i3, FEE I SNSRI MIES: T Ao S5 R 3R =Rk a8l . TE4R T
Sar, BOOCH NATH T ARASEEI SRR, 7R A SRR R, BRI,
XA (BRI R, L. BEEEHR VAT IR NI R, PAESHTTIES, Tk
THIE G P I B 2RI o AT 10 3 BRSBTS, BRI X 15
FARRG . 28 G55 Ish P, R AR R HORFR RS, BRI AU V%R
R BOAR RS, —RAEEERTA RS

P AT A, B E A (BRI A RAA B A S UL 15

FE IS A TR HA KL I

FEEE PRI HRIR ST TRSAEH] S IS0 BRI PEAE FFE 5™, (HAPRIER: &
—ERF], WAIERARIE

AREFHHZ BTN AEIEH 2019 £ 12 A 18 H (RSP LT REA NS
AR IV N 28 H O 2019 4F 10 H 24 H; KT EEAHARE HI1 M 250 EH 2 2020 4 4
A2 H) , ARMSEIEAHERIEIEH A 2019 4 9 F 30 H W &HdRARLHiT) « Akkd
FEE AP E AT A A BR A R SR T AR B RS2 U0 A5 T I S84 AR R DRI

WA EFA .



PAR A BB A R 5

BankofChinalnvestmentManagement

HURSPRIIIEF SRS (FOP) HEAHIEL
F—I5: &5

KHAFU BRI (PEANRILEERERE) CURHRR (ERVEY 7). (R ARILH
ENEA I EE) (BAFRIRR (B 7). GIEREEEEEEMINE) (LA (i3
TEINED ™) GEFFHRBTRSHEEEINEG) (CUNRRR BHEINED) 7). (ISR
SeERPEEEINE) (URRIRRe (RRIERINEG) ™) (ISR T i)
PEXBSEEIALE Y (BURERR GRS EERUE) )« (CARSENTUR S E A MIES %
PEEREATINEY  (BURERR GRATINED ) TSl (GRS NI SR MIE R4 5%
EIATINEG) AREERERTY  (CURNfIRRe GEE ) A FREEANEM LS (h R AR
RS (FOF) #&aR)  (UFERRC CGEEEF) ™ W5.

S EENREAHZ UM BAEAEAETEEICER. R PURRR s R, JE RS
Ve HERRVE SEBEVEARIHIE ST, AT RAMRIEASH S I W] (0 B0k iR SR . A
EEBENBA BRI A ASRBRAEATH SR B P EIIIE S, SO ASH SR
AEART AR B Ui o

AU PARIEAIE N (GEea ) WS, LRI, EEa R ERE
MENZIABR] LS HRERSC . B AAK GEeEH) BUSEEHEnE, HSoyst

EMIFRFA NS G RN HFN, RSO BAT AS S BIRH 2 & R A ARA AT
5, IR (EEER) © (BEER) MG RIE AP AH S e TR
S OB IR LSS, NVFAD] (BEeE D) .

I R E A S e ARSI B B I S BUS K1) 50%, (ErERkEiaffid
TR A DAL < B0 [P S5 7 T R B e ik B i 1 50% 1IER b

TS T P s PORMEE N 5 5T EOR, B (ERBERINE) etz Hik
—HERIT ST



PAR A BB A R 5

BankofChinalnvestmentManagement

BEa: BX

FEASSF UM ERARSC T B, FATRE AT LN & X

FHE ]S
BEE&EMREA S
Fe L7 i ORI

A

(FEE1)

(IR

(5 BPERINED

G (FARP

TR R AR SIS UE 4% 56 42 (FOF)

TR S E AR A

fah B @ WEUT IR A IR A

it (PR BRRIR IR 1 5T 4 (FOF) £ 4
AEfTA RUETT FiRb e

FERA SN SRR N AL S 2T 2 (PR AR IR 541
BHEEG(FOPFEE ) SAHZITE M IHEATA RS Fkh 72

15 CRERABRRIEUES 3 T 5 S (FOPHZE I 15) KILTEH

18 (TR ERRREIE S BBt A G (FOR) B &M AR A1)

18 ChERAERREMAL S B 5 4 (FOR)SE & VORI ED) Je L

W

Terh BB TA ROE ARSI TR FEM SR, 7k

PR AT IO LA S AR B 5 A 2 T E 0RO YeE L Pl

plipIIE

182003 £ 10 H 28 H&H HaeE A ANRRERRSHZLZASE L
RSP, B 2004 4F 6 H 1 HASEHiK (e N RILFIERIES:
PBEAE) BT HA U s

fEENEE 2 2011 4 6 H 9 HATAG. HIF4E 10 H 1 Hit2 st
G RIS RN BITAHIIO HA R T
farP ERIE N > 2019 4F 7 ) 26 Hiifi . [F4E 9 H 1 HSE (ATF

SRS Bt R A5 B LR H TN BT LT FARH (L )

(3

e EREM 2T 2004 4 6 A 29 HAfi . HIF4SE 7 A 1 HEsLitin
G BERIE I B INED) BT FAE S s

B FNAEEE

(s XS B E ) P ERIE 2 2017 £ 8 H 31 Hafi. [F4E 10 A 1 HEZiEn (A

TSI BERIETF G S G Al E RS B BRI E ) AT LR
AR T



PAR A BB A R 5

BankofChinalnvestmentManagement

(BATINED

HIE

HEER 2

FAT B A

[E 2SN
HeEFHHEN

M
PR

ERGELIR
HENL

S R
N S

AN

BEH MBI

fREREM 2T 2007 4F 6 J] 18 HAA HIFISE 7 H 5 HESLti
(AR AU B B MIETF B BT AN B R ATHLIAS
HARHSH FIET
FRh R N AN E (DO S H 00, A RS R TEUX
W TREHATIEUX K BB HIX)
FRh ENES R I B R oy
P B BARAT A Bl AT M B R A
TRE N E B R BB LR
TR A FIZH, RIS SR A BRI ARG AR AR,
BREGEHN BEIE NS MHEA A
FRIKIEAT SAFANEIIE AT B TETF BB AR e F AR
FRUGETT IR SO GIE S R 1 AR P ARSI S N &
TREMEC AP SRR AT SRBUR T IS T AT S AR
Flk A A E AR AL
TR ABEBEE WU BBTE A ARSI BB LSRR
Hh ERIE M 2 SO VI SR A B S B X A BN B K
TR SRS SVEIS S e AR A
RAEEE BB E BV E A S, R
IR R, TEIal, et ARG BAtE SoEE
(Erare sl &5
RIS E AR AT
TR BB DU & CH R M) A rh RIS s M A LA 2%
PR S PRI SRS E BT 13 & Mo
P ARSI G I 55 AR LA
TR ELAH U A B PO S B S U RO B A5 0
Rk, 8. I TSRS, BARA AR
BT KN AVE B SR AR T S B L ST IO A
TR RBATREA LIRS AT A AN
RIPEE LA LSS IR « B M0 A S g rh AR e P
AT PR ) s AR BEAT IR A ) RA BN P B G L A 5
I
TRAF AR IE (261, AL S AMIESF IR R RS S
A A B AR SS IS IS R U $RoMsEs
JAg ] R PN, BE AT



PAR A BB A R 5

BankofChinalnvestmentManagement

BRMTEA

FE K

BT H IS

s

EA AR

i

HeaR%IEH

I

e S = Sl

1FEEY]
EIFS
H
TAEH
JHH
TH

T+n H

gLl

N2

I

gz [m]

Rt

R in it dzeapdl

TRIAF SRR MPUE R, B EEE NTHT, oAt el
SRR SS IR U SEAMTE N G FEE NaksE.
BRI
FRBICA FN B NTFAL IR, RS E NS
LRSS BRI LA S LK
TR BB ATFALI TR BN BT Z A U S A
BRSBTS KA AR TR
TREL SRR RREANEE Sk S RIRUE IR, He g B
RSP U B ) ENE M 2 /M A R T SE5EHE, Rk
Hh IR P A Y 39

e A FMERReSRZERHNPUR, W EHEE,
AR EIE & & 977 LA S I H
T8 ARSI S Hi R REAR HIERHE, s ST

pa

an

3 M

TEREE O FIE R LA AR AN E IR
fRAH

fRATA

18 EIRESRAS S T RYINESRAE S PR IE R A2 5 H

TR NP S A T 1m] LAl 35 1) A H

TR B URIFE RIURE I T] SR BE N FRIA | JBE [l s Al 5 FRAE 1R T
TEH

BE T HESE n AN LAENAEE T H)

FRIPHH S F B[] e A 5 5 [ ) B

TR RN, BN HIE IS e BT

TR B FARYE, BERYEIE GG FAHHE S0 S O E Fi
WA SEHE AR BIIAT

RIS ARG, HENIRA NG FRUE 2R
B AU AT N

TREL S AU A NAEAIE S AR A U 2 18] St A2 SE e
e e IR AR (B

TRBG NI A KA EN IR RIS, 20 R HIEE « f0aEem
Leataor 3G A B U R0 0k H AR NS BT
PN E Bl 58 AT B i< FR U RS ) — RS 58 05 3



PAR A BB A R 5

BankofChinalnvestmentManagement

SEJUCAE

SR E L

I wa]

FRATE S AN, S gy e o] FH 7 (T8 ] R i £ L o L3

S PR R ) L B IR P U R A U B B i e R

T N T Y AU R AR E—IH 3 e B AT 10%

fRARMIT

TRIEEEHBIRLA] B2 BUFFE. BTG, KIS

22 BATAAFRE S ANC i . HAR SN R Az &

WA= R A AN B R 44

TREE I BRI IIES S BUTAERA R S GBS R A

B R ELE AT

TREE SO AUT A NIZEASE & AL B BN R A A 5 R

SEMIGAE, IR A RSP NI, e RS ma

PO NGB H iR —Se g S B8 1D 45 5

HAbF RS AIT N

PR TP B T B A TR el i, S T AR e B R T

o R SRR AL A I T o A e 2R SR I JBE (] )

BB, AR X B AT AR AR, # iR

WH AP ZIREI TR AT

R BT MR 25 & BRI

TRTHR H B BB R DO H 3 Al 2

FRTH RV G B A BT, AR G 0 AN S0

BHE R

R BEIE M 236 5 (10 FH DA T {5 SR (X A FE VAR et e TR

PR, CEFRRE G PN, . ST ARl IR 2 4

LTI ) S5

TSGR FENLERUIL. TESHE. ikt RS S &

R E A EEHENEEZ HERER, AEEEFY

FNTCIE TR B AT AR S A RIFUETF, AAREAR T

K IR RHAR E AR E L R WAL KR BURMER . Bl

iz AL QYRR EENE AR SRS AR R A A

A S AR IE R 3 B 152 )

TRUESRRAT NPT A T (1 2 BRs 2 Fm B2 e B0 (R i (EL A 2t (14

FEFIARSERERCSERAIATE, S S AL R BUETF T B k
NEARIERER, SRBEARTEEIIRA. Bk, $ERTEEE

(i
EER

(A



PAR A BB A R 5

BankofChinalnvestmentManagement

e 2.




PAR A BB A R 5

BankofChinalnvestmentManagement

By NRER

ARIEG R T EIMER T, BE S B NI TR SR = sl . A%
SR P HIL RBT Nn I, — R EES BRI — KR, EFER R 5 R R
B TSRS R ME P RS, AR RS VRS BR RS

1. ZESRE—BRRK

(1 FZE R

R RS RAR B T HEMAEFTERS B TBOR. MRS TR R AR SEOR R AR
B 17 5| S PRI ZF AN AR RAE 7R S PRI SR o ) XRS5 5 B R AR B U IS e A
P AR

ARG F R AR SR AL S, KT ok LG, i A%
R FEERTERIf, B2 KU AR AR

(2) EHR:

15 F R FR 55 RAT RS G 3t FRAEEZ) . 5 i T S RGOS B % R AR
AAF BRI —fekii: EGRIE R I DWEAE, He s U s B, brf g
XHTMPPRA TIPSO AT & . BEAL, G RAT A AR R Feth 25 555
AR T 2k

REESFER TS, BT 200rseys, ERREAHENER. B&RRHAEh, &
RATAE T HAT— 2 (A2 S 06 o1 FH R, 32 4 BRI I ™A% Bl s 22 5 i TRl XU

(3) ZHEEFIR:

SRR PR (S A . XU TR R]— R TS, s = A 45 R
E—JTEEAT TG, RS RAEL), Bar- g . AREeiE E R &
WIEH ARG — AT 455, DUBEs A .

(4) IR S

TRBIE AR 3= TR R Sl ot =R DL Sy R R BT SO = I AR 2N A R . TEIRBITEA
ML, HEEEHAATRE TR (A BB SR A A, I I Sl i AR
oMo FHTIFBGREE G I EER, B AR — 8 I LU LSS L IR, sl KU
5 BT N B [ 1 B G R 08 AL AP B [ R 51 A F XU o

REEGALTIN R EEONSAMNES:, AR, (BRI TTIAE L N TR o A
ANEER S BOSEARIIEY . ATEE TN LIRS o4, e M ERA = b
PRANTFRRTIRI,  FEIZPRHINE P A T 04 LU B4 S UES A

() JEEFN, TlmlZ2HE

AREEG N IR HEE RN 2 WARSES B H S T A AR R 52



PAR A BB A R 5

BankofChinalnvestmentManagement

(b) OSB3 L B A e XU DA

REEGA BT RS T B REFRDENER SRl TH, OFEEC S EIER 22
L E A VR A S X B RS U SO E M SRS A S8k (5 ETF) , fELC
55 IR 225 B OO M 5 VA o6 o (0 B X U DX T30 AT R AT AR 5 (R 52
DAz Bl SRty LR, e ioess i A Get s ol RO BE A b i A= T AN rh [EE
A FVFASE SR b e TR EIRSIAEERIEE B3 BRI TiliE W
FERGR s IBAEIT ATE . P s s RO R AT, IR T BB R RS K, PRIER: %S
RETIE[EIEER . M TG L T BRI R RS A 2, SRS R TOiA AR, TR
UEES a2 AU MW | T B/ T SE 15 U B sl v i W £ 13 i I T 8 7 v 0 L v
[rrT 4%, BRI TR O, S BN SAL MG TR SAEEEDR, R szt X
BRI, ORISR I EVEN .

(c) LA IR TE N AU A I U i R T

NP EAISERIE L N R REA LA XS, 3k e B B AAE NSO B BRI m] A 37
A7 HEBSA DR ST BTN IR B] B 37 T AT OV 7 AR B R e Ao e B LG AR Bl
I, ATBERIGH 7 MRAEISE (] | SiE K A #S WBe [ M el ot Wk e Aot 1 R — P B S S0 0
PR IRE ] R R Al I S B A, PRI 2 DL S ok ELURE [l (AR SR A€

(d) st FIRTEANE B E B TR R SO Bt v e R

HeEHANA SEEENANE B, ERIRTES R A TR T, TR
FRUSIEEERINZIE, GEia MBI R BT, X8 e g s TIE R %, 1E)v%s
SETEIE T B TE RS E B ARG . AKE S Rtan XU 2 T R AR EANR T

(1) SESF R AL A FA 375 s

(2) EHFHEAZIER] HfS 5

(3) FELZSATIBEIRIFI;

(4) WS SIS Rl 5

(5) EFHEEAE;

(6) FEBEM;

(7> PEREM 2 E R AR It

EVRURE [ 155 1F T STt e WA T2 ] SRS A 0 [ ol e e[| B A1 o 43¢
PR A1 PR 3 TR e FR S R T SR P T LA S5 U P50 T ELAURE el RO RE SR 205 « ST A 7>
NBTAE IS [l PRI, < AR AR A NSRS (IR ] FR RV e RS A, — T T RT RERZ B
a5 7 T AH B MR TSI A B IR o 4 S A 0 AN F JBE [ g I )
SER,  FRRIRE [ A G A AT AT AANRE QYIRS 0B Mk, B 1% B Srimsh kA= s oh,
AR SEAR SR IHET 73 R PR AL o o 224 St X W [ LA e v B — 5 2 S 317 R P T e ]

10



PAR A BB A R 5

BankofChinalnvestmentManagement

e, 1208 R] E it e AR BE A TR N RIS Rl BRI TOVE ARSI A, — 7 THI v e
Wi 5 B (R ahte, 53— TG AR A M T sh X s v E R R o

ST 15 52 TR [ PR B 2 S ISR IR T U 5 T S R 3 AR S0 B 00 T e 2
(5] 7 Bl A 2 S AT I S I S TEIAIAR R L 58 o A7 152 I v s, Pt — 7 THIAN BETE
[FIHEEE, FTRERER E SR, 53— 75 PR AR M T 20k B 4 B s s i
Tt AELR SIS RN R I, 0 AN RE U RIS AR Rk, Bk TR R st AR A,
TURIEIR RIS 3 (AR o o

USCERRET R 1] 2 P 195 T R P 1 AR S0 B 10 T W 3 FRANIRE [ % PR AORE DR 25, X e
SR I/INT 7 HIHR AR LG T H AR SRR 0 30 S A B s PO 2 ] 9

EFEE A NETEE AR S UL 100 T S B S A E B TR ORI 8 . A S 5 5 4
A1E, TG EE N 2 R HUAE SR S R kI B 154 52 2 4 R A IS [ PR a5 (i e, 43572
(RIS U AT TR o

L R A KA TR I R 1 TN, B A I AT DA AL S (B SR RS e B L,
PR A3 4 DR A DR 00 P DT S [ 7 95 B B0 (7 Pt e g e A e AR B 4 A i
BRI 05 T P4 B R BB RN 53, AR HAREA NI RIRS o 78 SEREAE N E 111
TR, LR KET S AT 2 SREE S AATIFE ETE, SRR G T E AR, 768
(NTRE b Bl e € S (O SR AR W N G G T[S 5 SNt = i Sl 2 B

(5) T

TR TSI AT L), Bilan: FIZ, 05, MR SR
T 5 REHEA A AR T, PR R AT et

(6) EHLAJRL:

EHNR R TE RS2 B RS 1 N E S B R FERESEHIEEdRR, Hes
R TR SRS BRI S B RS IR REA AL, iRt
LK T

FIEGHAT A F EEIME RN A BT N, (AT R4 B/ N L]
RS, BRI AR BN N R R

(7D HRAE R

PR R AR T A S LN R, NONIERRIEE & RGN, AN BFA5IK
TURIIRE . LA ST RE 5] AR AU

O 5 THZR GG R4 R TEERG, IR TN,

@ RGN Z 51 R Gk R RS i o W %

@I FA: T RS EER MBS B 8T 28 =7 OISR 5755

ST RS 2] 2 BRI DL N A

Ol FAWT eV S AR AG AT

11



PAR A BB A R 5

BankofChinalnvestmentManagement

QX PR T A AT R IO SERIRE . L RRERI N XU AL
(8) &Rl E T HPH A
SRR TR XA A LB, BTN 2 A IEAR ) e sl R S it
AR AT AR KA . QDI R T8 TAARMITR. i), i), L R A St
FE IR TR . TSR A: THEAAN, SmoRasdik, Eiimmini ks
RIS, AR BEECARIZYL, AR S BER T Him TR 4.
ARFEGHL T B RATAE TR H IR TR, AR, EEamd s hie, i
SRR A 25T BORAT RO B e A TR
(9) KIRAL 5 A
KGRI AE AT IR R R, RS TS AE—E %5, M
SERFZ LSS 5HMAEEF .
AREEGH ARG IAT AT KRG A FHE, A RE s KR .
(10) 4> RS JRU;
G RS IR R i ER T P BN PTG < R R R S O HE R 1T 5 R A 1 R
RIEEGH FERE T H RS, RAOERERNEMATE TAFRZEE R EN, Ak
SHHE R E N IMRERIGIET A RS RS AR XRS5 )N o
(11) FOF /=i A R
S NAERIEE FOF AL A I, WG IR FRER R IIRERE FREE T et i
W&, (RS IS A RIS AN, FTLART eS| — e AR .
REEEE N W5 = R S IR R & 5 A SR HU S A TR RO LR (2R
WA, WRBAEEH IEE VIR, KRS A0, 7R R B B R A1
(12) UEFRE TR
A BEHE IR SRR I L I S . MERIESRE T, R G5t F 07 (RIERAEAN T
L, WIS AT RETIG B IV ESAFUE S A PR L 2 A HE SR G R, T35 4
FERAERR
ARG BN TR AT, B IREF B L RAT S AR 5 1 D XU o
(13D 1F [y 3 [ ey JR\ s
[l Fig— 7 [l ) 5 — 7 R IE SR SO A, S IRTE ih e 7R AR SR i H A RASEAS
TR E A B[R] — B S RS o FERIEAE 55, A8 5% T 75 AT R RV S5 R b0 B H & S R AN R
ATATRREREE B L5, TN JE G BN B I AN R
IFEG R AR RS ST, U R R ISR RRR, DA IR 5 T g
SRS
(14) AFESIEHSAF RS G R IR S8 B RS RUSTAN T BEAS— S5 XU

N

12



PAR A BB A R 5

BankofChinalnvestmentManagement

ARFEG ARSI T FATE RN ERAFE IR IR R TG L sl ET
e RBA VEREIR , AR T — T I T A S K RS R o B AL
PR TN ELAH U A HAR S B R ARHE A DGR RN A AT RS TAN, AR
HURIR IR 7V AN ], DRI B LR JXURS: A5 A5 e v SO b RS R RFHE (3R
RTTREAELEAR], 8 NN AT T4 FR A B MU I EER S8 BB AR 2 B8 70 577 i KR 2
AR PC A o

(15) HERK:

OlFr. BRRKEFESEARIHAFEEAHI, Ko™ EENHERTTINET, A4S
KRR IK 5

@&RTTAHfENL. AT e, PR L B S S A B B Az RE 7T LM R
[, AIRESX G AN

@ HAESMFHUIA: .

ARFEGAETINKN FIR KBS T 78 (VP A, L RN AT ) R R B St , 4R E
BNGTT, — EHIURARS,  S REURH L i kA et i XU o

2. EFREBEHIERR N

(D R

ARG HIEF R UANR MY, TSRS R EARNTY, XEdig e
L AT TN . RITEIXASE R, TER Al e B E = AR R

N T G AR A A TR A, AL SR AN A2 15 B (SWAP)
DA A — 62 p [ERIE i 23 A P TR AT A T BRI T 2R (R

(2) AT AR

T ARG KR TIEIMERTT), ISR SR 22 & BCER, Bk, BUREL
R XN G 5L FEESZME RN, JEAEE, TSI S i e HIERL 5
IR FEICIR IR R PR ARIRE PRI S ] 5% s [X A 54 A Sk 2 TR AR ke AT
PRI AR T B 2 T BRI N . BEAh, MR IR AT s rT e s T
RETAY, WA K.

(3) Frémibzs KRS

REEGTREAIR IR . SREATTZAEEL, BT RA TR N K
JEATERE . HIEEAMES . AR . AR SR R, BOR TR T A0 R AT e Tt
THEAT . JEA, B AT BRI E SR E R AT RS T BT, IR HT Y )

BB XU
ABEGE BN WH TS B R R MAE TR A, SREH BRI E, MR Bife,
FERZR M

(4) BUA K

13



PAR A BB A R 5

BankofChinalnvestmentManagement

BrE RS 2fe T B K BGRB8 ek, PR, X R BB S 2B KR
Ak, SIS R SR T AR 1 KUK

AFEGHI TR, BIARRNEGEG . 2B E AN RD) (ERERINRE. K5
TR AR, HA BEXN ARG TS SRR T B 08 b d B B R B 2 (A DA T M

AHEGE B NAE PRI NI AR SCRE T, B YDA RBUR . SRR IEE N
AL B HAT G ATTIAISAN,  FE I B VR S AT 7 e B A R

(5) BuAE I A

BRI RS 48 T3 08 1 2K Bl X AT RE R e e, EL i BEAR BRI A% 0] Xt
AT BATN R EA A 5 R G5 BT e LA AT S A s S5 i I 2 A SR AN S o

TS WG R BRI BT T ORI TR I E X, RN 2E DI5GE A Bh X R
TR IR .

(6) Bl As:

FERR S EEH X AT, F&E . X BSEAEAE, s, FE. 2
ARG MBS SN G, AETIHIRL, AT A e A0 R 2 31—
TERCI . AL X RSGE AN E FTREAAL, B InUEAAE M  rETT, Brbln] sedi
255 E RGN A A BB 15T 24 H AR B A MR 1

AIEEAELRIFINTTIAIN S F e T RS BB R S FEBNTE A T,
SISt AER e R B T R R 55 AT a AR

(D) SHZHE RS

STHZSE R T RAR T 2R S T HE B BRI R S, & s i P,
MKRSSICE, B3 WRAR, BRI RIRGHIELR, HAGURET, & hEdE 2k, FIE
THEEERSE. T H TS E X0 AR HEEETESIN ST, WS iiie e
TZEAERUEAAAE — € £ 5, 1T e FECL S A BN A w) ZARE 1 AT OME PRI A i 22,
IS5 AT AL T R R o

IS ROE F A S MRS ST LA BT 7 A% B kel S T A% SRR o

(8) X

RIS BT & B X R AR R R, S ECEEA BT N 2 BIR B E A R A
REIEH AT, AT IR R T e .

ARG AN H AR S U2 [EE B 2 R BESRIE RS T2, #4058 Z b 12 A
JRSEs FEAE BT SIS IR MR P A% L IR S AU & TR 5 WARIAT, [ ) DG EAH R
] SRt DX VR SR AR A, N AT AR5 S L SRR 2 XU o

(9) I i K

ARIEGHABEBALE T B, A OEESER 5, BRI I ARAE

U] REXT AT M BRI T KGRI, TR AR 5L S B I R o

14



AR A E IR TR N B

BankofChinalnvestmentManagement

(100 &8 NEAMTE NS

H I NEAMTE NSRS ST NESMTE NMEFTE SRR, TR AR
I, R RE . BEIRE. RIS PR, SRS 2B,

B R AR VL1 S U2 o [RE M e P SRR PRI PR ST BN AR
BEEAT XU o

15




PAR A BB A R 5

BankofChinalnvestmentManagement

By EESRHRE

—  BEBE®R
FEIE R - I B M S, S AT
MG, ISR A N R A, TR IR Y

)

TR 11 R it a PO 9 s 7 W R g
20, BRI IR

/

iy

=. H®EHE

AFEIE T 2EEE T B A RiFrudtE )&t TR, AR OS5 ENE R 2282000
B B VR A T SR 1) B X X R U BV E T BEAMA S S (AR ETR) , fEC S
e EEIE R 2B O M VA6 i ) L X B X IR 3 T 3 AT R AT RIHERIAE 5 (RIS LA
Jfiigrs Bl Bemmidg TR, A 05 T 20 Gl slof S0 3 1) SRt A= T B A EE
S FOVFASTE AR BRI H A Bt TR o a2 s B AL UG SOVFAS IS AR R FL e i, <
EWMNEBATE ST G, 7] LR N BEE .

AFEGIRTHEN: AEEGNEESHRTAMCT AL ST 1) 60%, IEMEPHHAE—FLL
WIIBUN B AME T RS 0= BN 5%, HAILSANEEE ST E. AR IRIEES. SR

KEE

= BEES

WERFPRPEAL DT . MEBCRAHIIT, WD A RREAGT . & L EATHA AT WA
RNIIMT, AE ARV A RO B AL 5, N R O— P BN, M 2 et st L
PRI B HE RGEE XL, SEmB & KSR R e . Ieoh, Adbeimidhsiddt e, fie
AR, BE PSR E SRR IR F AR,

Mo, BEsEe
1. B MO SR
RIEGTER I E R R E HG . B2 R R I E 5 2 R A
FEN AR O AR R A B E A G B P A I R A IR S IR 5 . ARG B8 i B SR
K 1.
B 1: HREIRRIRE S (FOF) W E L BRIt~ =R &

16



PAR A BB A R 5

BankofChinalnvestmentManagement

PRAREE LS (FOF)

KEHRH i I 2t 7

P4

— }

[ - - ‘ [ w— :
SELTIR TR

(1) KRB E— AT B 5% (AssetAllocation)

ANHE A RS IC B TR S B i R A 5 2H A B SR, I b R T
NEMATIEOR, RSB NZIATF BARITTFIRR, HTAIUEREE . G alE 5K
R I B USRS AR, 7R RdEHI XS RTTER T, 32 HIE PN BoARSE & 7 W e 2
B E KR4

B FIN T Z AT sh&S R T Es, RSN, Fahtt, MHEARr, #5
TARITN, AR AT EFINT, G551 HIBAERAY (FedModel) BRI HE %25 5%
PAAERBH G L EAR TN AL, o4 S TR A A ROl s s K AL

(2) Bl &

ARFE SRR ISP BT TR R — DR W P B A O — LR VSR 4 A%
PRI RS : — R N L A A o AE AU it s R R RO i, A R
{7 PRSI A SR ER R, DXIBNEE, ATVACENAI KU HAE NS, JASRBE SR T AT LA~
Polkcas, AHA RO S (AchieveBetalregion/sector/styleallocation); 3 — 7 A T2
RSN R i O ORI SEav | 155w s M g R < N S = BB S R el S S
R A 2 (MaximizeAlpha) A% Ca— L 53 7 e BURF SN0 SNK S5 s vt sk 45 Skt
K, T BIFEAIGACA POk R, (AR RGN KA BB R A i 7] REF
e, AROBSEIIXISECE, ATVECE . BB RS B 8, A o HE A LR
B HHRAIMERE— 25 7 BRI B K, PRUEBE A KRR B K

oO— TR EFECE (Core-Satellite)

17



PAR A BB A R 5

BankofChinalnvestmentManagement

REEGAER R =B, DA A T LU BIAMIE T 50%, TUE A& L FIAN T 50%.
WA ZAETIAEL ZFA AL BRI A T B8 U XU 48, DL i 1B )
BRGNS A% Co— TR 2 TR 3 P i B AT VA A

2. WU N

TER DA A, ATEGH R BT T R ARk BT R SRR ) ETF S5 Fa b 4% %5 T
B, DIBRAGEs imAml- Pl .

(1 S OB A BAR P PR

1) MR & E LB A T I AETE S S U R R b ) &5 HURIRLE, Wb e A4
Rt HATE S LR BT AT RIS L

2) MRAEHESAE AR 2IRE IR AT . KR RER AT, 0
HAAER EEBTATT AT A58 Ll

3) FESE T NAERTIRRCE IR b, MRS A P AR o BRER BT B . Jah Tk
PSR ETF BRI Sl i E

(2) FEIEFREUIES (B ETP) RO RGNS ATESARE L M RbrkE LR
HOUEES

1) FE K IIRIURIRER R

2) TGP RBN T AR

3) FEEHIRBIE;

AFEEIIE,

5)IE S B 00, KR DA s

3. PRARVIHNE

FEPRAGT, RGN EERG T Ea BN R AR SR S, (GRS P

2

(1) ST RSB B AP 3R
D AREEEEHENIRNT T BN AR T A R, XSG AT I 0, 3 s A
AR, FHRBA ARG KT8, RS SR T A LSRR A )
AT, RN A HIE B A T AT L.
2) MRAE R ISR BT AT, AT A M E P2 B9 77 T L Sl e AN
A ERVER BB E B BEE AL AR, fERT & 50 BCE RSRAERE 2 b, S5 St AR
WHFET R, s RIS R AR E .

18



PAR A BB A R 5

BankofChinalnvestmentManagement

(2) SEH P EEAR BT A R BT T B
D EMIEER . w A YRS Ay Ui e B 4
AFEEE SNSRI YRR AIREN MR S R G R EIS RSN A R
BRNIHTHEGIST, BB W RHETS, HRE AT 85 R ORI i e it & BE
AT & EE S E AT RTHEIBN, $RE SN SRS LA B 5
I EEC GRS
SRS, AESMRYEEE = PIE (WRE . FME) XSV, FEe R
BIFHLEE (IR, Sharpe) « FEGIIHUBEFIRAN LS — RIN BRI EE S AT WIE TR i e ik
I IRANGE R HTHAE #rifi it
BRZEEDPIIMER, &R TRIT HE T KT AIREE T, FHA
FEiedEG, PREREIEESTREE . XU TR HE A% — 2
-S4 RIS Hr (PerformanceAnalysis): 73T H A S A0 FAR X R IR T (R 5E 4
SRR
S SRR R 3 (AttributionAnalysis) RN 1 fiFFE S BRI M B BE AR BE R,
TG GRS RIIERRES D
SRS (RiskAnalysis): ffi A Jik & S ARFEEE XU 7K SFHd 24 T 4%, A JXUR: PO SR
FEE PR UK 23T (StyleAnalysis) i\ FRIHETE KUK 5 FLERRINHEETE RIS AEAT I
KRS —EL
TE PR MR I dE
IO A AT A W IRV AN B P IR, FEFE O TR
BAT]L HEE AR A LAY b, AR PRI E . TSR . XU st
FE SE &AL 4% R T 4
-HE4r /0T (organization): AT . BRI TEY, BARZH. PR, SRR
EEt X gay I RE PR
-HE 4 5 (fundinformation): LI ] . #EFLS . BRROKT. B, BRI
AT PR 55
B AL (Investmentprocess): & 4 YL SEH L MG Kzt (K EE N RLIE R KEERFD)
BB N AN RIS RS (5 RRIEFI LA TN L RS2 T U TS

m

Par:
<7

19



PAR A BB A R 5

BankofChinalnvestmentManagement

-5t HBA (Investmentteam): BIBA AR AR EPE . R IASTAAMNL AT B ST
NI Svie Sl B e e s LN SN e St h /T

-MEF%HI (Riskeontrol) AR KPR &, ke, A TXEEIR MESFH LR E
PN i HiDIVASY I SZ YT 8
2) PSR G: IWN EE R EALA R, NSNS A B A BB

PRI BT T Ao 2 A AT b A (K T A R T 0 il B, BER]
[ 2835 re A R AR, ST B di o A o — [ 5 R A BB 3 5 T AT R T 2

(GARPtheory) &/ iU, ffaxtt RN TS,

FESTHIEBEEN: R AFHEE, MEACTHRIR, BB, Hrksas U mahtt, 7>
WUy A — R AN B AR R B ATV e, ST I R SR

IS A B B R AR B (RS (GARPtheory) o 8432 s S PR

— RGN E AT eV NIRRT (ValueTrap) » 320 sR K AT RE S RIS AR I ANERE o
REELLTE T MBS ST L2, A GARPtheory, WISt gk AR e Ay
IMEMRSE A RIFRIERTRII AR TR (B LS (PEGratio) J&3RAI17%5 & H 2
o

B NS : X AE NGE R SEBEAT PAR I EEATH A, PR AP VAT 5t TR
Al3E4 7. RRELIIGKTE ST, Fadge a5 i fRERE A FIVAEREE M TSA Al AR BTl 2
) R SR TR B

AR B SRS

AR BTN I WA /04T 5 B R I B0 2 5 AR 45 S i B
SRS, KRl TR, AR E N R T AT PO E SR R A AR A
WA R MG AT IR G R T 78 A TR F AR b, AR — 20 5™ e B s S AR R
BRG] ML T AR I B F A T 2 E A b, Fe - EBI AT
AR ] e AR ISR B R /), i S B e W ot T 7 P M iy, kv i P4 A
BN RN PR S RO E S R E RS IR SE R A . AR SRR
i, ARG RS G Z 20 B R . B TTIAERIRNE . 15 PR SO SRR AR
VLSRG, RIL B IERIF 7 R B B i A SR S S A A G . AR
E'arierS UNE L L LN B R G A E SR o RV 81t igRil o

20



K S E A R )
BankofChinalnvestmentManagement
. —

5.4 RlAITAE ARt SR

ARFEGAE G AT AR S R S B AR A A B 7 TRU R RS0 o ZEEAT by A b
PRI, REAEXS IR e R AT A= it B AR B UE R BEAT SEAS T 70 A AR R 2kt |, S A8 E
IR, e A BN, AR . BB & HRSE S4 S, I iR
S RATH R A AU o ARS8 F s A A THEN LA BUBORAE 5, (RIS 2507
BFRLI HAB LR

fi.  BBEYSRIKERRE

1. BRI

(1 ARG GERAE E 5 FREEEMNATE S & 5 I E, kSR AR S
AT R

(2) BFRFEMATE S XIMETRREEH . 5 B BRI A& BHa T IR DL &
U T E B AT SRR TR )RR

(3) QDI FL BN EAEZ ML AT BBy FE< 73, f5i25 B A 7 Hir il
Hoor ol 58 AR BT FER i, BT SR SR AR

(4) H5E ARG PR BN 150 BT 2H A XU AR T i AL 43058 B BAPE 78 70 BT 5 B0t
SIS HIATSE &, U IRBT IR, SR AT AR50t 3 M 2k ) B AR A

(5) BIBNEF T AFEGFEQDIHR TR IRRZE AT T, hAEEE B NH RGN,
T BN FISS S 500 THME, BRESSEBAPITIRTR], SRR TS,

2. BRI

ARFEG RIS E: FEQDINR BT SRR A RBGEE N, SATHB AT T A%
s Lyl

(1) QDIME B SR A R RRR R A IT 22—k, MBI B ST AR S AR 5
(R IPT SR TTR), FE A8 70 e AR DXIBORIE 5K 225t L b 2t DA K i e Wi TiT A ROt
TSI ER AL AL BT AR, M OB G TR A IR I, e R
W 88 ERL KRR I

(2) QDIEEA AR BT RN APl oG A ATt e, BRER .
VAR A,

FERLBEAE Y, QDIMRHERFER A4y, QDIFEGEHAR R IML IR NI TR RS
ILE2:

B 2: QDI HHE AN BRI B

21



PAR A BB A R 5

BankofChinalnvestmentManagement

WMITHRFERFR R =

QDI IAH 5T I BA QDI Fr L A QDI T JX 6 7 2 A A

(BE&EH)

Mot HESHT SR/ e/ 55 M

M

EitazieZ BB HAE  BURE RT3 8 148

HEHE BB E L il 2E B B ol BB &

PAT BT R BEERAS

BB BURPFAG

X A G AT MR AR R

3. BHEFHE

(O BEFE 2oy 32k QDI W T BA e pi. 3BT A R AI S5 Sh AT i i X 200
o0, XI5 AT\ AT 8 AR I FUR S IR B ie B | S & BEE AR U T
Az FH PRI ASE AR PR FEA TR0 20 5 TSNS e IR\ P SR R T g s e D s A T ¢
BRI, SRS AR,

(2) BT RME QDI FBT P T 2 s & TR FT 28 SR € JD0S 53 7 K s 1 2, Fe T 2,
Letdioto— TR BE 7 H EEAT R, R A IR BL B A sty X A AR s A E B3R SR 247
PRSIV %S,

(OHU B IEG BT B BRI R S MHOE BT T a4 465 6 B ST
ST A2 P ARG AR & B B SR B A o — DR B I, I B AL S TR

22



PAR A BB A R 5

BankofChinalnvestmentManagement

(DI GPAT TG A PRIEFE SRR AT TT R 5 N 5184 5 RAEWNZ ik
BTCRIGIE TR RIS IAL G G Bk B KNER AL M AL ARG, S5 A5
BN H IS SR A A ., QDI S LTS B 3R i S H A 7 VRS R AT

(5) KRS GRS 7 2 [T A 871 BT AT <5 R RS O AT AU S8 A 70 g = i XU
PRI VA DR 53-H7. S i RS 2 3 2 % s XU Fiab, A Rzl 6 U, - 2 s s abr
S AT PR IER R 22 (Ex-ante Trackingerror), 26X} XU (Totalrisk), R4t KSR (Beta) « AERGAGE
Fr (Specificrisk) KRG SGEFR (IR, SHARPE) FiJ5 A e % il & AT A &,
Rk R B 4 I S AN G B A DR R AR S R DR IEEA T 70T o VPl 45 R S e i B
APy FLAR R T XU, TR B O B AR R A

(6) A P B ARYE RS ST A T IR AR AL, FE G S F R B2 5 P 58 TC BN
AN FRHEAT IR

75 BBFRH
1. HAPRF
ARFEGAER DT AN b HE 5 S0 LA S P8 e 4 (R A R s B R B AR A e
MHERGIERUR, TREFEEGA S RIFIRENTE . SRRt 4 ARt i L PR
(1) ARHEESFEA R FHATHHFHAI R EE S R =R EIN 20%. HRAT R 42 s AR
FPAERE MBI A T B ESRGE — S T B I 3 A BEHIE S 2 A mT (015 PV LR PR VB A MR
17, ABTERESFEEIK A A SZ UL BRI
(2) AREEEFAFR—HMIERTF EbrERA LRI AT FRIES A 3 e 55
{EL1) 10%.
(3) AREEEHFA 5 ENIE N 23258 N0 W 5 A e e T Pl SR sl DX DAA ) HuAth L 5K
Hh DX ES5 T3 HRGAE 5y INESS B P AN B G B P4 ) 10%, AP Rpa (F— B K s X 1l
WIES B P~ AR B 8 0 =1 5+E 1) 3%
(4) FEARMTAES M S BT IR AN S SR . S BN EEN
SR A SR F—HLM 10% A BA BEERUIESR RAT
R e ga G A e B A i A L oy 11 8 N VA e i 7 e ¥
TEUERISE EAFFEIE TR I AIE S, FHEB R IO ASBGIEA T 45t
(5) AREESFFAARMBNIE R =T EAF I FE5E ) 10%.
AT TR M 55 7 AR Rl A A IR (A0E 2 BRUE 5 LA K Hh EHIE s 25 e At Bt

R ) A PRI A AR — RSN G, AR IZIR AN G S A 20%.
(7 BERBEANE I GE LA T G R B8 7 1FELY 2096 o SRR BTSN RL 211,

23



K S E A R )
BankofChinalnvestmentManagement
. —

(8) FEG AT T LA T HE:

1 F4HH4: (FOFFundofFund) ;

2) B4 (AFeederFund) ;

3) HET ARG (1) T 24

(9) BRBIAMIER] A2 S iEHAF G IR AN, ARG . ZImi g AT et
A S RETHIB ™ A 10%.

(10> A K4 SRGFHRUETF BHE ™ i S BEIIE IS 22 D\ 8 [ HAR AR A28 G 0t F I it 158
Gy, RIS T il ) R o R N 2 S e 4 [RI2 E AR B DR — 3

FGE AN SERS S FARUE 6 N H WG IR 4G IR & 385 R R R4
o AkEanid Bid (1) - (10) BB HFIRE], M EE S 30 AN TTAE H ARG E
AR PR A R O ART S 15055 LTI BR A 2K

2. ERATAMBE

ARFEGALTATA i SN SR T BT H A S 5o RO, A T HWLEUSOREE 5» [RS8
PRI ST P AIRLE :

(1) ARSI ERATA S AR O AR o TS T 4+E 1) 100%

(2) AHEEHRFYILSATIWIEIRIES . SRR UIBCAT BRI BRAE G ST
A b S BTG 9 F ) SV e T R R A Y 10% .

(3) AERERETHHEL . BIMFEHEE 5 GRATERR, NARFE LT K.

D Iz 55 0T ChRENARITERSD B2 HAAMC T ERE 2 A AT 1045 FH oF

SOINAELE
2) oGNS T I N BDRGATAR XSS S AT (EL, I F HAEE T AEAR I A2 FefiEL 2%
1E22 5

3) AT—A G XTI T E A A S 4 014 1) 20%

(O FEEENPATEATE S S HEREAHUE 60 AN TAE H I T ERE I S5 s AT A
et B AR AT AR A

3\ AESAIUS HIBHMERZ S, I HMLHEF TFIHE:

(L FraS 55K FTr ChBEmARITRRYN 2 BA s ERER 2 AT RS VR
PR

(2> B4RICTHE T BEBEAT I RE AR CRAB LR THAEAMIC T C A HES# THE Y 102% .

(3) fE575 B4 TERS Gy PN Bt [l A 4 S o S HUE S PR T R, RIEAr 4. —
BT 2, AREESAAE MO S AL OR B AN AL BB R LA 2 BRI e 2

(4) BrrhENE 2 A RE S, FERIRT LR DA 4 TR B

1 BE;

2) AFFKIERH;

24



AR e E A RN 3]
BankofChinalnvestmentManagement

3 L

4) BUIF:

5) T AU TE AV T b ERIE S 2\ W] RS VP LR PR A Lae. (FER2E
Gy IR RS rTR (5

(5) AH:HBAEALATI 5 EUESFE PYAC B RAE I W i R 1 )5 BEBIIR Py R AT
—BUITH O H IR .

4, EEFUMREIER T HRASEIERWAL S . BEMRES, FHMZHEF T FIHE:

(L FrEZS5IERERZ ST (CREEipl TR B2 B T ERE R 2T 1S
BRGNS

(2) ZHIEREAL S, R ARSI S GG T R IR RIS ME T O 8
S TEIY 102% . — HLJ72), ARESAE PSCRIE 2 E AR BE AL B 2 A s DA
R

(3) K5 R 247 1E [RIEAE 5 M P BB 1) AR 4 SR AR 7 A (R A i 2 SR A3 4L

(4 S5 Gy, RGNS R T i BT R LA R I B T
AMETSAIIE 102% . — HILJj 2, AREESHAESCRIA SS A AUR B BUE B I NIE
F7 LA R BRI e 2

(5) FELAEB AR ATES 2 GUESFIERIEAE 5y W [RIAE 5 R A AT AT 2k A7

5. £&SH5UBHERALS . [ERMAL S, Frg O HmRISEEss S i EsSra CEHim
REVGES B i E AT 34 BRI 50%. ATSEEIRERTE, E4&RS S5IERMERT
5+ IEEEZ S TRA RHERY . TEAFTAEERTTE.

6. ZRIEAT A

BrrpERER 2 A E e Sh, B AH FAATA:

(1) WEAZNF=,

(2) WS s = HEH A8

(3) MKot E 4 R RR S B T

(4) WL o

(5) BRI 22 G A ImT g AL, 4.
(6) FIFHRATIISEIESR, (BB ST MRSt

(1) B ERFEAEMTE 2 5 -

(8) WSAIE 3 T2 B A TAZUE S AL B 2
(9) BT SR AR R IRTAE e

(100 MFHIFFA S .

(1D il NBERER AR

25



K S E A R )
BankofChinalnvestmentManagement
. —

(12> MHAHLIRTUERHL S -

(13) [AEEEE RN S8 NI R LS G PN S N RAT I B
IFo

(14) L EREFHN, EEIHENAERRRNBAREE SRGE AN REeTE AT
FUAh B R T SC R I B AAT HIESR B AR N AR RS RHIESR -

(15) MBENHFALG BHETR TS KA IE R RIEZR A 5352 -

(16) A PR BRSBTS

(A7) BRIFHNEME LIS, AR 28 =5 iR % 7 ekt

(18) LI AR HARAT A

BRARZENEIUAI IR AE 1251, ARG mT DA/ MERE N AAT I e i o

A PSR I B P EIE I 2 O SRS R AAB DAL B, BUEASTE S B R | AR AT PR
HIRUEBAESEEOE Y, S BB NAEBATIE SR, A AN BB R IR EIE, AR
SRR AR H L

. kSR

ARG HNETEEEN: 60%>MSCI T [H 2% tH 51454 (MSCIAlICountryWorldindex)
+40%>3E[E 3 BV (US3-MonthT-Bills) 1535

PEAR LI RIGE A E bR (MSCI) R BERR L PHRI % A [ bR A 7] =R R I — R G AR VEE
FFAREL, e RBRI B A S R E NI R MERCON 2 B I4EEL  H AT 2000 2 5 [E Rl
Wt 5-R ] MSCI 55U A2

JEERR PR 5 AR R A ) AT Bl 5Kt 5485 (MSCIACWorldindex) i 48 /N ZR b X i
Y1, %2400 HEE, HA%nig A KL 12%AE, SEMiarIBELZ R 50%, Wi
EZ))y 25%, WPTTIZAEL N 20%, &Rt FE. REEA AR Eh IR EEOK,
Pt 10%. AT MR TS o5 T 2011 85%H i 14l

AT AN 600K BEAR LA B A T B w1 AT [ SR 380 40%36 1 3 H BURF R Z#I
TR FRZAWERE SR B ST R HE . FRPREE O 2Bk iy, 605 48 N E SO IX T
Yy, FE00IRMAEERB T ER AR, i A BRI SRR RITRE. 2R HEAMER R 1T
NIRRT, RN A ER A B K I R AT FR R -

WA RN A AR, S Fa i S A5 L S 2 F R O R B e PR Bl
ARV BRI RS2 ML S tL BT, B ety & & ) T ARG

26



K S E A R )
BankofChinalnvestmentManagement
e — —  _— =

AP SPEAERTEEN, 22 53 EFEE NI — 2, Ak r] DR EIER 2 % 5852 b LR
SEHEIE R A

NS UK AFAE

AHEG G G, FUIRE ST 8 TR SRR TG, (CT AR
WEZS

X

. ESEEANUEESATHEBRBUR KA RN K 5%k
F BRI E 5 R AR S MOLAT MR BN, (RIS B A AN RA 2
I B P NAEARRIE AT MR R BB BRI 21857 DA S«
1. ABERX B AR R, A5 Bl AR 2 g S
2. AR ARG 12 A S,
3. FESE ISR EZA R AREE ST AR A NBUN sl A d S5 %
RHABIESR (AT ABUR, ORISR N (A 2

T EEHRBEECR
AFe ] ZIRGE . SN E A T A SO A TR BE

T ESHRSFECR
ASHE AT DR . SR A0 T A e A TR o

+= RERE
HEEHNENEEBEEINEN, BT A A RIS AR
B FEARBEEEENT, ZE B H R AT BB B M s SO IR, 12 ISR BGES =R AF
i PERBCRBUESFHFA N S A RN AR BRI
2. REREERMYUE R RS . AR R RBEREEN S 20 =40 b,
S BN RN IR (W) BEAMTE AT SE e TR
e BLAMR) 2 R RAT AT A2 R RIS 22 5 T T A B AU R B AR IE SR [ AN
PN FERAEEARAE . IR BRI R S5 1R 5 T E AR AF R 2 . HRFEBEEN S AE
HERIESRAR OGS, SZAEHUALRKE 5 FETEAEDCAMNE T I F AR AR, B pee 474
eSS NSNS
4 FERREE TR E DISMNRREI, Bk & A S RIS T (EREE U AR T RERR IR A
ARRZ AT H ARG ) — B TR A BERREAT S 50« T R 5 IR S AL 5 B H AT RE &

27



PAR A BB A R 5

BankofChinalnvestmentManagement

BRSNS, IR AFAEM SRS, RSB BASE—AEIL MR AT AR TR LA,
B e [ DAA RIS SRR R AR A R (R 8 B B 4 AT RIS 00, WA AE IR R 2K,
BTN BRIGOL FREATRIZHEREER, DRSS A IE R

5. &R EAZHERERN LT, BMRF 3L L, H .

(1 FEESVEIERRAA MR RS ETHRAT NFRIES A NS BRI

(2) RAT NIIAHK;

(3) HHGUEFHINAL 5 FTiAS

(4) SUH;

(5) 2 TR IR I fRTEEHA

(6) TAHREMFETEEHAAT A HEMZ eI s A = HEH;

(7) FEG R IZEERIIAT T 15,

(8) FEGANMATRIZEFF AT T 155

(9) TGS OL R R RAT N E ELZ 1

6. EHAMATINE 1SS (EE AV FATR ] iR A
InstitutionalShareholderServices) %555 =7 S (AR MR SS, W T R BERIITE . H=T
AREFFEE RS RS2 A CHRBER I 70t SR BEEEI, TR F R R R IUE TR R 2
RGN, %] R RER RS RN R,

T=. EHREH

1. FFRRISEHIATRET TS BTSSR BRI TR SS, X i DL s Oy i
B R NAIbRAE,  AFELLR LA T :

RHPATRES ). EEHRTFRR TR AT T ARURHIT A RE S S HE = o R A
RER . B GPATREINEIR E 2R R ORI E . St Xz
RS

WEFIHUAIRISE AT BRI RS TR Bt SR IR T ATt i
YyrElal AR AL FER . il AR T ESE, SO BGE AHE;

FEBIT TGS HIBTRE . T EH R R AR PR EE . P2k Bl ARl DU
A R BRI TR S AT

2. SEE BRI EAARE BN R TEL, WEZSES Y], HRFEET A
B, BRAREIERS R, IEHERNRIR KR IT &R,

3. XTSRRI D G A BB N R, BB AROZAE LS FrA N IR
FHATZELCTE, I S BT

4, ZHMERRIE. ZAMEIAIHIEGRE, MAAILETT™, BEEESMERaA

2

K

28



AR AR A B A TR 6]

BankofChinalnvestmentManagement

T, EERFASRSE

AREEHNNER S LEFREAIR S BRI AR BICE. R SPIERRR B E K
T JER A AR S HERR IR SE BV AR SO 9T T

AESITE N EEBHUTIREASR &G FME, 2020 4 1 7 10 HER 7 ARG i
W55 RS IFHERIAR A G EFNE, REERNEMMAERPBOCE. R FIERR s E

Kbt

ABGTA AR rEEdEEE 2019 € 9 H 30 H, ARl a5 R # it

1. WEHIRE R A SR

Fes TiH

N

(AT

ok e B A B
)

1 &L

13,342,799.13

28.78

13,342,799.13

28.78

AAEEIE

PLsei

R R

BT

28,971,921.35

[ FE Y Rl 5

Hrr: fir

BTSRRI

4 SRTA AR

Horp il

LIl

L

BUIE

5 KNIREERB

SR

Forpr: KRR SRR B

Ty TH

BTG (o il

3,999,753.63

8.63

HALSTB ™

42,562.19

0.09

it

46,357,036.30

100.00

N|O | |N|O®

v IRE RSN ER QXD IEF TSI S A B RIS B A1

EZ X

AVIN NN
NG

P

ERHPEEEG] (%)

9,600,128.50

20.84

2,899,100.71

6.29

843,569.92

1.83

29




AR AR A B A TR 6]

BankofChinalnvestmentManagement

&t 13,342,799.13 28.96
3. WEWIRIA T A RIS M A e R &
ATk NfE (NRMIT) RS T EHAE L] (%)
EH F AT TE P 5,283,377.22 11.47
EISESN 4,072,881.42 8.84
H o 9 b 1,859,754.83 4.04
Tk 1,081,941.51 2.35
85 RS 582,806.96 1.27
SRl 462,037.19 1.00
it 13,342,799.13 28.96
vE: HEEANSTEE AR, KA EbRE AR ARSI S E
4, AR FOOME SIS V= 153E U NHE P O B 44 B 22 AR IR 5 B 4
s
o | R |, . Fi
ot WNEVFR | ERR FT{EIE . o wafE (N | &5
FF INGIEZ N E 'S . " A —
(30 i F1i7 (B R B Hef
(HB[X)
(%)
” MSFT o
1 MICROSOFT CORP Tkt Us YRR E A 5 B EH 1,400 1,376,683.40 2.99
L RACE R
2 FERRARI NV VKl Us NLUEFFAE T i FKH 1,150 1,253,342.64 2.72
JIFk
MASTERCARD
3 INC - A WARZ | MAUS MNLUEFFAE T i FKH 600 1,152,472.47 2.50
]
» MCD o
4 McDonald's Corp =157 Us ALIUETFAE T Pl [ 700 1,063,035.65 2.31
COSTCO
COST .
5 WHOLESALE %Lﬂi?m YR T RS 5 i EH 500 1,018,886.61 2.21
Voa us
CORP
SBUX o
6 Starbucks Corp A Us YNITIE e A8 o P eS| 1,600 1,000,617.31 2.17
SUNNY OPTICAL | #F5t2 . N .
7 2382 HK WEIFAS 7 9,000 935,420.79 2.03
TECH - TR ST it
LVMH MOET
LVMH%& e .
8 HENNESSY LOUIS _ MC FP W2 WRUESF2Z 5 it 15 300 843,569.92 1.83
EIFANE|
VUI
YIHAI
9 INTERNATIONAL | Eii#FEPR | 1579HK | FHHIERAZ ST e 20,000 840,868.22 1.83
HOLDING

30




AR AR A B A TR 6]

BankofChinalnvestmentManagement
. — ]

10 LI NING CO LTD Ry 2331HK |  FHEIEHRRZ ST it 30,000 608,997.91 1.32
5. EHWIRIEGFHE SR R Al E
RIS AREWRKFF BT
6. FREHIRIZA M (534 T3 E EL /N HES IR 1L A2 R B s e
RIS AIREWRKFF BT
7. WEHIARILA ONE (534 T3 E LU NHES B BT 42 5P SC RIS 3% 2T i 4H
ARIEE A AR ARFEE R SCRRIES .
8. WAL A UM (534 =138 LU/ NHEAS B BT 42 SR A i e 4t
ARG ARE IR ARFFA SRATA M.
9. FREHWIRIZA oA 53 E T E O NHE P I T 42 R S 3 5 g
B1ET AV IRINIEN Py o
52 Fe TR FepI SN
B2 (NRMm) | EEEHI(%)
MARKET VECTORS )7 | SSgA Funds Management
1 ETFH: 4 3,040,922.63 6.60
GOLD MINERS T Inc
TECHNOLOGY SELECT #LR | SSgA Funds Management
2 ETFR S 2,847,903.19 6.18
SECT SPDR T Inc
PIMCO ACTIVE BOND E2EApiv] Pacific Investment
3 ETF}: 4 2,310,716.43 5.02
EXCHANGE-T FsER Management Co LLC
VANGUARD B2t
4 ETFR 4 Vanguard Group Inc/The 2,310,596.19 5.02
INTERMEDIATE-TERM T TR
VANGUARD UTILITIES E2PapY
5 ETFR % Vanguard Group Inc/The 2,235,248.59 4.85
ETF T
VANGUARD B2y
6 ETFR % Vanguard Group Inc/The 2,178,523.93 4.73
LONG-TERM BOND ETF Frie
VANECK VECTORS B 2EApi]
7 ETFR % Van Eck Associates Corp 1,937,967.53 421
SEMICONDUCTOR TR
VANGUARD B 2PApiN]
8 ETFH: 4 Vanguard Group Inc/The 1,867,245.60 4,05
INTERMEDIATE-TERM B FFie
9 SPDR S&P 500 ETF ETFH: 4 | 347 | SSgA Funds Management 1,679,219.63 3.65




PAR A BB A R 5

BankofChinalnvestmentManagement

TRUST T

Inc

10

SPDR GOLD TRUST ETFR &
T

#97 [ World Gold Trust Services

LLC

1,473,320.43

3.20

10, HRA GG

(1 AEEEBBAIRTHAUETFAAT BRI DS AT LS A, B R 5 g

H HAT—FNZBIATFED ALTTRIHEE.

(2) AREEHBHIAT4 BB 2 e R LE ) S8 B SR

(3) HAhBE = Hepk

5 B4 SN M)
1 1 ARIE S -
2 MGIES B R -
3 INAedivel] 24,735.20
4 NSRS 452.99
5 I GElIAE 17,374.00
6 HAh R
7 2 H
8 HAth -
9 it 42,562.19

(4) JURFFT BAL TR O Rl S 55 4

AFESAARE ARSI TR B AT e i 27
(5) WIRAT+44 ISR AR UE S FRIG DL U]
AT AR WA+ 42 B TP AMEAERTE 32 PR

(6) Pt At B A HAth 75 5 B ) 000

MR R s TN, AR 0 B A S ST I R n] REAFAE R 2

32




AR AR A B A TR 6]

BankofChinalnvestmentManagement

FERERG: HEERLSR

RIS SR R EERSTRIE (GIPS) o GIPSZ —BEifRA I RIEEI A
AR RITE 7 PR R SR IAR S B AR o

1. VSRR g1t

2. FEIRGIPSHIAHIHLE BRI T 155

3. WERGIPSHIbRHES [H BT EORAIIS, RN AATASEARE FRTHESR, R

4. XAMEGEERT, T EEINVSTHRARER T S GIPSERI

BB ST . B H] BhR Sei RS BALS R 5™, (HAVRIESRE
BB, MARIERR L. SR SR AR ARAR I BBt W&, R
T BT RS AT AR R AT AR S

AEGEFAERHN2011F3A3H, AR SE NER . AEEEERENH kA&
GG S RIS LU B HER I LU N R s

DB E G NS e 3eS
A E o NS a3e:S ‘ B
Bt ‘ KRR ‘ U R b O-® @-®
RO HlEnEE) B
@ HZE@®
20114E3 H 3 H (e S RAERL
-17.10% 1.04% -7.20% 0.87% -9.90% 0.17%
H) £20114£12H31H
201241 H1H £20124F12H
4.46% 0.82% 8.09% 0.50% -3.63% 0.32%
31H
20131 H1H %£20135F12H
-0.69% 0.54% 11.84% 0.39% -12.53% 0.15%
31H
201441 H1H $£20144E12 H
0.47% 0.79% 1.35% 0.33% -0.88% 0.46%
31H
201551 H1H %£20155£12 H
-23.03% 2.07% -2.35% 0.54% -20.68% 1.53%
31H
201641 H1H £20164£12 H -13.08% 0.76% 3.61% 0.49% -16.69% 0.27%

33




AR e E A RN 3]
BankofChinalnvestmentManagement

31H

20171 H1H £20174£12 H
31H

2.77% 0.46% 12.79% 0.22% -10.02% 0.24%

2018%F1H 11H %220184:12H
31H

-4.38% 0.88% 1.73% 0.53% -6.11% 0.35%

20194F1 H1H 2019429 H 30

H 4.23% 0.61% -2.26% 0.66% 6.49% -0.05%

H 34 FIAERGE 22201959

H30H -40.80% 1.00% 29.01% 0.52% -69.81% 0.48%

34




PAR A BB A R 5

BankofChinalnvestmentManagement

EAES: EEEEA

— ESEH AN
SRR RS EIA IR A
FEMHRE: T AR X R 200 SRR R 45 1%
TRAME: R ASH X AR % 200 5 ERKJE 26 B 27 B 45 8%
RATR ] 2004 48 A 12 H
BEREN: FH
HEMEEA: 1147t
% (021) 38834999
AR =Rk

PR
2R H B VM BEA L]
T ERAT I A PR A ] AR M8350/5 70 83.5%
DRESR VR R GEED AIRAT | M2 T AR 16505765t 16.5%

Z. EEARBR

1. EHEXHRA

A (ZHANG Yan) Zt:, #EHKC, HEE: PEH. EERIRHeIENG AT A AdtE
R . IR RS E AR AR ER K. PrUEh ERAT ST 2GR T 1
PBSA, B, SATERIT R, BSHHUT SR E R A,

ZiEiE (LI Daobin) i, EHF. EFE: . HERFRHE L. PHRIESEIAIRA
A AT S 3. 20009710 H 220124F4 AR T3 e G BA TR A W], PHUETIZMELE I S,
METHE PR A R RIS A

Hhlh (HANWen) sk, #d, HfE: hE. HEGFH SRR+ UTPER
T EAT N TBE RS A PEh EHAT AL ST 047 A b S B s R A B, @ SATRIAT,
W SATRNTER, EISATREITK (FRTME  TK, FEIATITKEIR.

Pl C(YANG Liw) 464, 3%, MEE: FhE. 201949 H R T h Rt & G IR A 7
Fo KA HB AV B LTI . DU ERAT I & SRS TR MG, ST
EARGEIEHER AR JEPERITEIRATD BlbK. kK, PEFRTHEETLOK. BIEEH.

Wi (Paul Tsang) Jek, #F. & E. A VEETRX EE RS, EF
BT, TG X RS HE T AR, [RIIHRAT VOSREE R X BT 23 R £ i« $4 5E1-2015

35



PAR A BB A R 5

BankofChinalnvestmentManagement

EGAIINVGERE, BT, A AT AR RN B S L, DA R X HI T2 5
S, USRS EE N, L orE AR LA S A BV T B AEE
R, AR A 5 (RS R e iias) « BEARTI. RPEARAT . ST R I A H
%o BRI TN T MM TR B FASO SR, FE 8 TR AR AT TR F\G
PR AEREAE . G 5E B rh EIEH R R AL ORI AR B B A FR T . A A 95 B T e
RPN AL TR B2, AR A7V SR VR SR e 2 e L i B A2

ARAT (ZHAO Xinge) s, Moride. EEE: thE. EEFGICREAN L. BTk
[ B 5 EO N A B i BT, R NSRBI A R ey CGEESLRBEE AT LS ZA R
MU BEE . BT P RRE R LR 5B &b St 80% . RIS KAEMMBATAT, FHIE
B SFET AR #

FEEZE (DU Huifen) 2o, Miorsgsf, B8 hE. P REare L, REM0Y
FAnr Sy HEIA I e 57 2 TR B EA -, MR BN R T i 2, Th g & K 4
e PUTH I A RS E R B0Z, HATHEEFER AR A A S . BTLTETE
KRG RPN (LM ERFERAPERAEE . P I E MO () Bid%. mlbik.
Hh A K R B R A S

flE (Fuled) Joik, Mor#®, i hE. BHS5 RS EEEEE L. IUTEHE
A G R BRI SR E R o i S, b [H e b
BN B e W | A B U N | e e P L G | s S 1)) e N A
T AL B A BRA SN #E F LR AR A RA T # . SR KA
TR AR AT F S, EHRRBREA R A r M RS

PIMBHE (SUN Qixiang) Ze-k, Mora. EEE. thE. JbniKSasr#lt. BUTIbTR
FLGTFGEER, WA, AL BUN A 2 RAGIE (PPP) WHFTHLAAE. dbxt
R RIS 5 4 S PRI 7T P AT AT R R Bk s WA UK SRR 25 -
S EI NG RV 7 8% o

2. h=®E

PR (LU Jingquan) Sk, g, FEEE. PE. RBUaBRA L, S,
DTS AR R BOA RS FO = R P ERAT BATHIOC R B SRR R E R AT
ESATENTK P ESAT AR ST E S R AT P E AR TR AR T S R A AL ) B

BETE (ZHAO Beiging) Zct:, BRTMGE, EEE: FE, AAAE%T. THMELTEIEFA
H BIEEAAC S . RIGEESEHARARL S A THRESEHARAR S R L5 FE.

il

=n

36



K S E A R )
BankofChinalnvestmentManagement

e s
U P EIA TR A 72 2 M E

3. HHEERSA

ZFEiEE (LIDaobin) Sk, #H. HTadk. FPiNEFSRANA.

BRBATA % (JasonX.OUYANG) Zei:, BEEK. EFE: gk, PEIES L bha- IR =kt
TR BRI FE(Wharton-SACExecutiveProgram) S VA, & K83 KA i 2 e
(IveySchoolofBusiness,WesternUniversity) T i & £t (MBA) FILFFEmL . SIEMNERT
PESERI AR N K E i AR T RIS AN RIS A R S MU F SR TIE 24,
WERIAIESA IR SUEA R USRS BHUR R DAL, RBRESAE A R iR g
iy IREFEIZ AN RIS B [ bRt 2 PRt 2= 45 PRI,

KK L (ZHANGJiawen) Je2k, BIPUTER. EEE: PE. P5eslkes: TRig s 1.
PR B ARAT 5N AT AR SATRAT R TR AT RSB ERAL ALK T3 43T Tl e X SATAT K
IINATRUT . HEZER.

PR%E (CHENJun) S, BT E#. EEE: PE. BESOEE TR smt, eEf
R PR SR 2004 I EREE S FIA IR A R, PIT RS LI BRI RS 2
BIEPRAT

F 8 (WANG Shengming) 5k, BT B, EEE: FE. Jbaifiii ks &
it BUTPRIES AR AR RBAT B PIErh ERATFEE L5 SRS 2,

T (YAN Liping) “:, BIBTRE. FEEE: PE. PEARKHEEGEEm L.
20194 IMAHRIESE AR A F], PUEH IS A R A R RIPUT B8, SEm TS
FRAR A PR ) SR AR LRI AT LR 558 223

4, BRE&EEH

IR G2,

HHEUK (XIAYibing) Je4, HIESEHAIRA R MHEALLE (AVP) N H SR,
MAE =35 QB (B8 MU G A P BRI A . 2018 I\ P R B HA IR A ],
20204 H B=AEP A ER S (QDII-FOP) JE& &2, HAAITHFUERMAER, A&RE
PINA7S

AT AT

WAk (HsuehLinChen) Ji/l:, 20134F7 H 2220204F4 H {EATE AR G S22 3

JEHE (TANGHua) 484, 20114F3H #220134F7 HIEARS SIS0,

37



K S E A R )
BankofChinalnvestmentManagement
. —

5. BHEIRZRZHA KPR RIS

FfE: AEEE GUTEED

G RE RIPATEHED « 2RI (BEREBEIIRE S AR |« il (BRI s
) LSRR (WHEEREE) |« J7W] (o B ERLS 228D | 2RIl (Y s BB RS 28D

PR BRBHAZE CEFZ)

6. FRANRZ A FELERRR.
=, BSEEARNRR
Wik RS, RSP RENEICHE;
PISEE S S S0t
- RPTE A FEEES I R nhck, BHTUER R
V EBES S FNAEREESIEE TR, KRS M HREE N e
- BHTHEEG SRR IR S 5 2o R
VGRS RS AR
V WHEIEAEESIHEGR, HEESHEHIE. BRI
MRS RS PN SIS B S BRI
9. IZMBHE HEEIESMARFE AN K2
10, fRAFEEE PN S TESIEE M. RFAHADASC TR
11, DR AL L, REIESMPERAA ARG AT FABOR BEE St A E AT
12, 4 AR EHIE S 200 (AR 5 .
g, E&EHARKE
1. FEEEHNKIE
BEEEHNREANERR (RS « BIENE « GBS « (B EENE)
SEANE TGS, ARSI PSR, RECE A&, By EEEAT R .
BRGNS GES, WH, @SR SR MO SR VAT R
1)K FL A A 7= A A =R R T3 800 7 NS S48
) A FHIGH R HAE BRI AN R I 00 775
3)FI L 7~ BRHR 5% 2 A N Ry B N UM 3 = N AR BRI 26
B VG IR BRI B 7R PR AR
5) 2. S
6) VLR IR S ER KB R A TS B IS EAFESIIR. B A EHSHE 5
B
7) BrRBIRSY, AMZRERE AT DT
8) A, ATIBULHUA A EE S 2 A 1 A T A

oo ~ (2] (6] A~ w N [l
7 7

38



PAR A BB A R 5

BankofChinalnvestmentManagement

3. FEGAHK
DRI RIEEE NS S RIS, A B A SR WD 0y B A7 A TR KA

B

QAFIFHERSS ZAE N EH C R HAREEN . 32 J NSRS = NN 2t 5

)N SHUTH R FIEHEEI. S B A EER S A RE, AMHRAED R
IR RIS HEEHIRNLRE . MARKIEATT RGN e iBiH IS E S,

A) AN NEAS T B 7 AN S B AT N\ 2 FIE S 2 5 I FLAbi 5l o
i EEEE AR PERREHIHIE

BB NSRS RR N TIREAERE RS, IRIESVESMA B, ERn5iE
ARSI L, ST IS E B NE, SR R S R T AR &
4.

1. BRI bR

(D PRIER RIS E BRI E A AT E RN, TERTAZ s .
BAEAE B MZE

(2) BiaAbfRa s, RS EEHAGT, HIREE S IRMEE T MIZFE R I %
e, TIAFMRFE. FE. R

(3) WhtRFE S, AFMSHEAE R RS, . T8, FRAFXIME B S,
175N VS/ I

2. PRI R

(D RN BRI RS A RS I0LSS . SNBSS MR R, TGS
RA PUT B REEESAIAT, BOLEERNIEE PRI REANAR, (I8 B R e

=
It 5

(2) AREEN. JESRERNEEEINEMAGHREE TR, @ aHRNERER,
Y AR RIE BT, BT A FINEG RIS ST, R AR E BRI A R

(3) BELACEN . WIZEHEFRPBMTHEEA R RS, EHE. MESFRAL (B
s B3 FRE T AT LITAENG AT R A2, MERTIILE, Fra ik
X ST VI N R AT N 2 R AR N R DA

(4) BSLYEFI . AT BN EIARIARST R S ORI AL, ARIBEET™. Af
AVRENI N A VRt b (B A

(5) HIEHIZIEI . 2= AT TR i B DT B I, fEiRERAs . P
BEE AT WSS HAEsE AR AL A E R

(6) pARaE . AFE IR E E AR EAS, Rmairiiat, Ba
PR AR I B foe HE A P9 B ROCR,

39



PAR A BB A R 5

BankofChinalnvestmentManagement

(7 B kIEIEN . AR 285 W9t TImERSAHIGH ], RS ] AR -
EFRES, LARBIBG R F . SRS T BB P E BN G, Rl e A% R
GIESRES iR

(8) Bl PRSI o sl B SR AT IR AN, B AR EIE I RIE ST
WEBOR. AARUNRBCIEER, AR TR e,

3 il P R e S

e PN 1) 2 DAY S o B2 2 24445 5 IR 5 IR M B LR (R RIE RA T  E
YIRS AT A EEE ST, SRS TR0 T S HEE . ARy
KA HBEEA FFENERU R A RIS E RS . 8 i GBS AP AR Atk
AT BB

4. PIREEI AT R

BEE RN P A R BRI . BTG P (5 EVAE A
Wfs. FERZIEAAESE, RERER, MR Pk

5. WEERIHSUA R

AR SRR TN B AU NI, R SRR U A R B BT, AR
UFT. ARSI E A NES S, HHS PUREHE RS, iR RSN HZE 7
oo IMFHKIBIEESHRA A RIS, MARSE SIS, HRRA R EEE AT T
B A R NIE B IR A PSR R ARG S, SR PR S A

6. DY R A 2

B Gl N VA LS el ) R 5 N 1 Y2 O VA 5 el 3l S B0 e e el 77
1T TSES. PR Baaaihss. RGEH ., BaH. Wilsih, ERRGEH. &
PUGEE, {5 B8 W 5EEL, NI PR s S I /AR, TERRISA R IR 5T
TR Py AL o

7. BEEAEE T A R
(1) FEGEH R I LA G 3 il A B vHERf

A N AR KRR T3 PR SRR R 5 (0 AN 3 P s 1

=S

(2) %

40



AR A A RN )

BankofChinalnvestmentManagement

FEE: FINEBUA

AH e H AT AN MBI . S BT BOESE . M B M, AR YR
RN GEe AT A RIE AT

41




PAR A BB A R 5

BankofChinalnvestmentManagement

BN\E: EEHFL

ARIG A NRE (). GEEINE). (&R GRITINE). &S
) R oA el e, H4 A EIER 2 2010 45 8 H 19 HIF MR ¥Fr[2010]1134 5 sC k5 4E .

RIEG NFL RIS . B AR . AFE4H 20114 1 A 6 HEZHF
Mk, FEEMRISE G VTG N 1.00 7o, 1WA A . FEeWrSEE T
ARONE I F Y 1,059,115,187.61 i, R HFEGMHATN 440,227.31 iy, IS T3
1,059,555,414.92 173, A RGN HN 25343 )7

42



PAR A BB A R 5

BankofChinalnvestmentManagement

B EEARBAER

RIEHRME, AREHCEEERENCEM, EEaFOT 2011 4 3 A 3 HIEAAEX.
BiEARAR ik, ARSEHAEXOMAE AR S, BeGFENE, 3201468 A
8 FId, 3L T H BRSO ARr A NEBCEAN — O NBE 5 e T T/t
TEIH, S PR AR RS o7 B 80N AN TR H BN, S
AR AR ERE S SR S R R %, Wndsiua i, ARSI EE LR e SR
%, RIS HA NK TR

43



PAR A BB A R 5

BankofChinalnvestmentManagement

B ESBEHIEMEEE

— HIg 5k

A B R U S5 T PR e T R B LA HEAT o BAA R B 19X g PR3 A B NAE AR S50 9 5
HABHSR AT hEIE . HeEE BT RYE R DA B B, IR B RES AR .
Pt N 7E B AL T MR G4 B L 25 (BN L7 el A B MU SR AL IR FoAt 7 X B A G 07y
A SIRE ] o e N SR E RO B LR FIE Fih AR ek 5552 507 3, BN
ARG B AT R S, BAAINARRE S E AT A .

= HE5REERFFE Kb E

1. FHBH BTt el

ARFE G N BRI AZ 5 FAERIRE SR 3 5 it B SR AL ISR 3 5 BT P AR ER LSR8
Ty BT AN PRI 658 5 P IR IR A A H

BEBNAETT IR T B FR AL ], (B B BERIEA I A R 2 ) 2
SREATE G FIFHE A T R BRI ERS

BB FARYE, HEBURIIESFAC S 1, U738 5 A8 5 i 18] 32 S B AR PRI DL, 2

2. W, JEEITTAGE H Aol g% 7 p B Th)

LGN CT 2011 4F 4 A 13 HIFUR7MEATE G IO A 5 o6 el K i i e 4t
PSS, VEBTES WAESETINT 2011 4F 4 H 11 HAAT PR RIS IES A 53 34 (FOF)
FFISCH R BRI K e AR S A )

ARBEGAETFIRHE [l 557 pERERF 1] by B 5 AT S (S R R DG e e,
P N TEFF TR 0T 18] 78388 FR R ] F 435

B E I AAMIERES G RIZIE AN H B I (RS A B H e 82 o] Bl e it .
G N S ENULE, TEFPICH I H AR (B B EFs H 23 s FE e e N H 8
[ R, Je I DA G BN B B LRI A o W SRASIE 2 B TR T 5
PR | B gt e PR £, HLRE A ) IR A% A R — TR E A I D[R TP A o

=, ERRIRE ] R U



PAR A BB A R 5

BankofChinalnvestmentManagement

T REMIEI,  RIVFRIE . JEIEI A% LA RIS 2 H A IESF T e v S S Al ey
SEEEAT T

2. U A BUEIE RN, BIERE LA, IBen] UG A

3+ LSt e IR, RIS NN HRIAIK) S U A T I8 ]

A R ER Y 5 0[] R AT AR 8 N RE AR 18] LY S s

5. YRR MBI R TN, 2PN R ATIE SRy A, RAESE L],
DA ORI B A EL R P o LA AR S U AT F ANV TR AH ST AR B T VAN
VPRI

6. AFEE N, EEIF Ty NR T, FE AN DAEAS SOEHEIE BT,
PR E AP JBER, FFRESUEAE . (5 B AR R L E BTN I A T

BB BN PTIRIE I GAE A F SR ILGERT IR SR IREAT B B e BN AU AT SR

SEERES T E AT

M. HBES5EEGER
L. SRR i
BSOS R, T 1 ELA 5573306 1) S PR g ) o

BT NAESRAZ B F IR A B LRI RIRE 0077 30 A2 PRI BT <, $0E NAE SRS RE [ FR
IR RIS BURE, SIS F e[l FE TE R

2 FHIEIATISE ] F A R

B e BB NSE LA TSRS 8] 45 SR i 52 2 AR RIS ] FR i 14 =5 R A D FROWBIRE [ FRE H (T HD ,
FFAE T+2 A NXHZHIERABNERATHIA . T HIRZRAA RN, SBEENAE T+3 H (Bifi%
FD 5 L 28R X b 6 B LA S LR E (K ARy U R BTG &L, 0, Ak i
ARAFRIHE 5 PN B SO U OB A TG B, I B N BAT7RH . S A B LR Hf
VA HIR K S B AR B — € i, MR BB SE R Fis . IR LLEICSS
IR AL R S SE YN IR ) 28

FEFARFSCVRIVE R A, S BN ATHRIEM S5 U, X E 3l 55 p B TRIEEA T B 22
=P

3+ FH AT Bl Rk s A

FIR e 7 3, 5 FRI BT < AE A E IR 18] P R BRI BRI AN RS o 35 FRI ANl
BTCAL, 2 B BN B B BN S B B M UM RE B BE N ) IR BRI 4 B BTN

BRSO 5, 28 BN TAF H A S M S o U AR
A UPRE SR R BRI S A B N REATIR T, B EENE & A IUERR S

FERAE BRI, SIS A INESIRA R B [ R AL B

45



K S E A R )
BankofChinalnvestmentManagement

i S L E U PR

1. AR S E IR HIGALE I AR SRS HUIN 10 7o, DIRESHEIMZ e . Akke
FELBA UM B A0 P U < 00 s RIS [ 473 01 P < e TN AT AR

2. AIEGAT BTN 5 WK BRI S AR AT PR o

3. AHEG AT RARETE RUHFFA RSO HEBREAT IR

4. ESZ B RS X B G TR AR S M G E FOANRFEMT, S BN
SREX e B P B FR A L PR e o g B LA _E PR SEZE R B B S
felts, VISR BRI A A NI GERGE,  BARUE TS WA AT

5. HGEE AT URIETIAEIL, EHEMARVFRREILT, R EIRHUE 5 e A s
[ A A BRI S HE N A T RE A AR IR SO e TEFR e A AT .

7N~ ER 3% R AR [B] 3% H
1o AN B AATIRE [ 3 - 1 R s

Sl & SRlIARRET sllapred
M<100 /3G 1.5%

100 J576<M<200 Ji 7t 1.2%

200 J375<M<500 /37T 1.0%

M=>500 Ji7C A4 1,000 G

BE [ B FEA AR TR ] B
HFT7H 1.5%

7H (&) -1EUN 0.5%

18 (F) 2 %N 0.25%
24 (%) Lk 0%

A MONAER. HRWER; 1445 365 K, 24 730 K, AL,

2. HIEBEH IR NI, AFINIERI ™, LA T AR MM, 8%, Bild
BRI .

3 TBEIE] B Y EHIRE R A AT B 3 A AT A AR, TEE AU N BE [ i 5 473 A U
B Horuh FREEEREA DT 7 HI R ORI R 2 A0 NIE S0 7=, SRR A D
T 7 BRI, AMET IR SR8 250 03L& 077, HAH TS0 8 a5 5 2 A=A
BTk,

46



PAR A BB A R 5

BankofChinalnvestmentManagement

BB BN T AFEHE < 15 R0 52 170 B N TR B Bl R e 28 5 3, I SRR N ek e 2%
J5 St H AT SR E AR E B LA

4 ARHE B R B A B v AN R B A 5%, TR IR B A i e ANER I TR ] < AE) 5%, M
XFTHREERFE DT 7 QB IORAMIE T Lo%IIE R 2. ARG IR, BIEHEUE
PREITHSRITE TRIRI B | L w5 EAS 3 5 A B B RS2 e 5 R A
SERAE » HAEFR SR IS P17 o B e PN T ALE I A [0 5 POV ] P9 R B gl e e 2K,
FRAB BT B e w2 77 S H TR S UE SR B A A

5. REE BN UMEANE SOEEEIE Mk &5 AZE TS IE MRIETTIZE DU E 24
e, X LR E A 5 (M 52 55« AR AE By A At AT B i oy OB B N e AN E
Wi AL e s sl EEE RSN, LA S 1 EOR AT L TR, e
AT LA 2 IR e R 9 R R e ] 2 5

6+ A A KA L RIS T, B 8 BT AEJBAT & AR 7 e, SRAMESE AL,
DA ORI B A EL R AP o LA S U AT A ANV AT TR LA R BT T T VAN
WU FRIRIRE o

7y ARGHIE, WP TAOYNRT, EEEHE AT UHEARE SIEHEE LT,
FAILE TR I 2], FRIRAT AT

. HEHHERESHATHE

1. e HIEmENTHHE

AR e 4 1K) P N < A B 5 FR DU 9 RT3 R e <, FR W £ B ) T R 50

{9 R < A= FH D < 0 (1+ R T B 2R

FH DU 3% Y = FR O < 0 — 44 H D <

D) A= 145 R DU < 0 R R =24 ) 6 < B 1

2. HEEBR ST

K AL 77 20, Empr A AR 2 (T HD RS An #aH By HEREAT THE,
RN /NS SWAE

TS (e B P = [m] 3 250 B ] 24 | 2

T e < R0T= 5 [m] 3 50 2 ] 24 | 2

3. HEEMBUTHEITHE

e, BEREDTSH (T HD BEemBEHEs T+ B, JHE T2 HNAS. A%
SO ATHARTH RO BV INSURR 3 6L, ANBURJRSS 4 LD TN QBRI DL, 2 R
RFEE, PTROE S IER TR A

4 FIREL AL

AR AT < T ] Bl
AR AL~ ] 3%

BB

47



PAR A BB A R 5

BankofChinalnvestmentManagement

IR R B PR AR L H R B, A s s h ity FiRvH5es
B TINTTiE, DR EVINSURR AL, At AR RO R Bl ok R 7 o

5. WL IRl A A2y 30

ASHE I | AT S RAL D& N5, PRE B INBURUR IR, 2R A B ok
EER Sl PO CE R

6+ AL Rl 1S 104,

Pt # RIS )G, BCAENUATE T+2 B E Bo bR e ie 4 T4,
BBEE T+3 H (EiZH) Ja AP ERZ R F 8.

BE LRI RIN)E, BICAENAE T+2 HOAR TS IR (B a4k,

B BT DAEREEERACVFROTE R A, RIS R B 5 P I AT IR, BB
TIHRSEERTHIR (5 RPERINE) fEFREH N LA .

I\ FELEEEHWRIER & AEE T X

RATIINGOUN, HE N AR B FESZ RR NI B R

1. I SEEE G IR IEH I Rl A R 1) S EOE G BTN H
T HE

2. ARG EETBONCTARERET, SEtteEEA R S H ke
AVNSELIERS

3« RAARIEEGFME R EERE T ESDL, ESE BN E RS RN I
o AT H 2T 1HE 50%LL BB MBUJC AT 225 (TSR T (A% HR A SR
T FEN RMEAAEE AT E VR, 2538 AhriAG, BSE BN RBGT 5%
S8 I H R I

4 S E BN R B B L FA W R T e 2 S Bt 25 DA 2 (0 AT AR 23

5. PG MiC, BB & N BRI AT I IR IR, ik e B
NV RSN AR 52 B AT e 2 52 B 5 DU S 0 IR AR i o

6. HEET BTN, MESEENTCERBG GG, BT R R S5
AR, TR DA S AR AR 2 15 1 .

7 TG BT R I BATE G A B 2 A ) R A AR R AL S A
R, RS FAT BE 2 RN B T A S e AT A B

8+ FEE A NFRAE LA Bl A W H A AT RE S0 T SR e U L ik 2
o L 50%, BEASAHILE S0%EE LTS .

9. FTEEIS AL BNBOE A8 H i A L] BRSSPt AR H B2 FR A - R
e

10, EENEME Bl P ERIE I 2 A€ AR S E .

48



K S E A R )
BankofChinalnvestmentManagement

KA LR 1-30 6-7. 10 215 AN AL GAE BN UE 215 IR, SEEE BN AR
A RELERE S LTS RHE R A o SnRIBEE B RS A iR 261, #dh
YA FRIE R IR RIS BB o AR5 FRIA AT BRIN e BN NL RN R ALY 55 70
H,

Fl~ R B B T 5 ST AN TR Bl sk R A T S A EE 7 =X

RATBINGINT, e BN Al E S B A5 N AR ] F TS BIE 22 S A B2 R

1. BIAAHUSEEESIGE I (R aE I AT ) S 8 8 B AANRE SO BE [

2. AFEGHRBITAI LB W ESCH ) G E EE ) BN R H BdR IR
{517, T RESAM AT G BT B P B S BT 2 H R 08 1

3. FEEEPASEA LB A B

4, RARFESEFERIEHEIE PO AR, G BT BB NI Al
THEIESE SRE IR i — {8 H R 511 4+E 50% LA LRI HELC AT 25 HiEER T
Ik R E SR B SO MEAAE AR E VR, 258 NN, eE
BN 2SR IUE 22 ST A IS [ B 45 1 5 ke e [ A )

5. AEEH GGG I EZ O KA S A G S B R, RS R e Y
Wi B o H A < P BT AT A 2 o

6+ VAEEHUIE B EHE I 2 A€ I ARSI .

KA EIRE T AR PN PRE 5 e S2 B BT N FRIRE (o] 3 e S ST AP IS [m R I » 2
NS HIR P EIE S %5, CRsiER fiiy, S ANSLERsIAT i A e
BISAS, LA AT SO 73 H BN P R B o PR B ) BB 3 PO IRE IR FRAE N, SR SASHER 37T
SEHISAT, FHFLUSEAE 5 H G B E MR T SIS [ AT 5 TSN EA EL BT H
KA BRI FEWSIAHRARAMG I 20 N TAEH, FHERREEAN EAT . B ALE RS
IS AT SRS PERE 2 H AT BEAR RSB 0T LA . AE IR Rl IR LT BRIN , g BN Rt
PRE LB S5 R TP F LA T

+. EBREE R KA E TR

1. BRI E

A ANEE S BN PAY RV < A7 200 5 T[] P 37 (TS ] P AU B et oo F g
A B EU R RS FR I FRS (D AL BN S e e e 3 N FRS I B B0 A AR B AT — P
FE B MR 10%, RN AE T EAUEA] .

2. EAURE [l (AL Ry 2

e I USRI, i g B NPT DURRAa i 3 24 10 58 7 4L IR0 TR 2 UG ] BT 7
IESEIE]

49



K S E A R )
BankofChinalnvestmentManagement
. —

Q)EBUER]: 2 EEAVNARES SN A RIS R FHE I, 12 IR LR 4k

)P SEHIRE ] I B B AN SR B IE ] F S AT PR AE B AR SAHR B
] EH R T HEAT (O AR BT R 20 e g B8 7 B BB, R L NAE 24 432 e ]
FEBIAME T £ I E e B #1096 RTHE T, mlR RIS B eI /a . X2 H K
TRz [ R, N BN P g (] F i R B[] PR SR B, B E 2 H SRR AR R A T
RAEMEIRIER 7y, P AAESRAZIGE 0] FH TR W] LA S S0 (] el R sk ] o e A Jk ml ), R H
BN TN 5 HARSRER], BB S Ee el oyl HepeUi e, 2 FORIREE I A 7 Tk el
TR R AR - SESIRRISEImT i 5 R — 22 5 FRE Il FRE — JF AR, TEfRseRUFLLT 325 H I
SO BN IR A0, DAHESHE, BRI A EEmy 1. Isevs AAE S m] F g R
VERIIERE, B NRAEE IR E B SE S [ AL 2 .

(3) ke tH B UL Py, 7 NI By AR AR el FRS L BT — B H R B 8 10%
WITE T » 2 BNV SUHZAE G 0 BT N IR il o] B iR PR B DR ST e
FPA N A8 ] FR A e AT I 7 A B AT e 20 g B 1 E IS BRI, R BN AT
DARFZ AN AR A 1006 Rl FRIE SO pEE . X TR AEImIER 7y, B AAE
SRACIE ] RN ] LGRS S o] O e el BARSHE Bk (2) JraUAbsE. SERfIE el Hi
5P H B[R] F — IFARER, TEARSERUTF AT — I A B E ST S0 w5400,
DA, BRIy, TXHZ A IS AHFA N 109% LA (5 10%) HIIER FiiE 5
Fopba B R R B (D L (2) b, BRI A

(@) fFmelnl: 38 2 HULEEAS) KA BRI, kS AUNGRE, ATz
SEGIIE R FR s LR A2 RIS m] FR S F] LAEZESAIRE [, (HAMS T 20 N TAEH, JFM
BEREG ERET AT .

3. EAUSRI A
Y %ol w03 SUEAEIEIS3 EhSeilin B Sy S EWN VA bl b ol I NE (NN e g T RV AR LFS =i
75 AAE 3455 H NIEREE M BRFAE N, WA RAEETNE, JHEM H WSR2 8 11

N

=

R

s R BRI [B] B 2 75 R BT A8 R T BB B B 4
1. KA Bk s e R O, B TN NAERUE IR A TSR S BT E B s A

Py
o

2. WURAEEENINTEDY 1 H, BEEEANTIHFOTIH, EREEr LTS T
TR B Rl AT, I AR 1AM H 5SS A E

50



PAR A BB A R 5

BankofChinalnvestmentManagement

3. WU FHIN R 1 FEAT 2 A, RN, She ORI ml, g
EHNARRT 2 HAEARE S LTSRS E RO IEEIE R AT, FEA S RIL 1AM f2E
SO AEHE.

4 WU L 2 L A, SRR AN 2 B TIERE AT 1K,
FSEEH, G EFT R AI N, FeAE PR AT 2 HAERSE A e P S e 5 FOfT
TRl A, FE NS BT 1 AMFRH S AT .

+=. BEHIFEHR

GBI DU A Bt DL AR I G A5 R (KR E s T A e S e e B N
B FLA R B0 gs U I BB S S LA & 2 [ 55, S Gt T LA —
(A2, AEOCHIIN) P N R ARYEAS S Z A A S A R IRUE e A, e
B A5 S N S AR

T=. Z&WIEXHEF

FEE AR Gy id PR AR AL S B L A SN U 32 B A K L SRR RV S AT = AR (R A i
AR HEH WA FF VAN AR Sl /7 . e LR MR EOL N, B2kl
AR AL T AFFA A S eI S BB .

AR RHE M AT NIET, HFra e Bt AR AR, SRIE TR0 H
FARA N SR 12 e RIS AR A IV E IR R 2 Bk 2 B RVR SR AT 2R =L
MR A RS AR B B B A N A3 B A R 45 oAt FL RN IR N B A 2R
ARSI P AR A BT A S U ER SR BUAR TR, X T AF S 2 AR S/ H
TG LA TN URUE Ip B, IR S A T URIUE MIARHEN 2R o

T, EEHEEE
S N AP CRPA S 0 BTEA R N U Z B TS, e BN U AT DL
HERLE AOARAENSCIU A 9%

Th. EREERE R

BB BN AT DG NI B e S TS0t Rl LA el e 5 B NAE JaR IR A 2 5 B
ST SR P R E o BB ASETPEE R B T RIS AT B AT RN, (BAHY]
TGN IAMIC T B B NAEAH IR T BT (R S U W5 b i e R S0 et il
RARHIE .

51



K S E A R )
BankofChinalnvestmentManagement

175 BERHLSRRER

BBl A EA U RS2 H E KA BN MR ESR B AR B S5 SRR, LUCER g Bl
FRAT] S FFEEARE R A B UL N RS SRR . FE S MBIREE I, BREE o A et
—FFRL .

52




PAR A BB A R 5

BankofChinalnvestmentManagement

B+ . EERRASBUL

— ESRHRIMR
1. BHHAREEY, SESMBHIRSIR P ;
2. BEFUEANNFUEYS, SESMTE NCRE;
3 M P AT ERAT 9
4 HEERAERE RIS BT
5. BEMHRFAANKEH;
6. HEAFRARE SREA RPN, HRImR. BT %,
7 BB RIETRAE Sy s S A B s P 2 R B 2 A 3% P A AT
Wt 5. a5, BRI

8. AN AL G AT 5

9. MEHEHFOHAL SR SHTHE HEAT R,

10, HEHIL G N EHUE G N I e B0 R &3 0E NS 0k &8 N DL
HI T ESMEE N P B 5 Hr pro R 2,

11 ST SIRANERUN 250N 1 W SKElit EUESRAT RIMIBA . AED% . SGHL. ENTERL
A2 5 RHANBI IR A AR T L5 IR

2. FEERHATICRIZE

- HEGEFNMEEIEE NRITETORH) . AR SR AR R ST S

FEHRIFL BRI,

14, e IR S E FOVFIORTIR T, AT G AT DL GIM 7 R RIS RS o, BARTHE
Jiids HRAREEFHSF U P S A T rh Y

15, HER] DMERE S Ph S1 S I AR B

bR EE A B B AEVE A UE RVE I A SR SCRI T s i E SR
SE WHIE -

>H

=, ESTHATHRE. THEGHEEASAT R

1. HEEEI A

FEEF O, SR — NI AR 1L8% TR He. HHEIEW .
H=ExFE 2 =Y R

H 8 H RN HE RS T

E J9ii— HEE B $H

53



PAR A BB A R 5

BankofChinalnvestmentManagement

SERAREEH R, AT A E N AR SITE NE S EH TR, &

SIE NERZR T E HIEE 3 AT H ARG th— RS e 3k B BN, 2 1800E
TR RS BT IR ST, SO HIIGE .

2. HGIE NNFEE %

FEEFROL R, I8 PHLT— H RSB0 #ER 0.35%F R, THE AW T

H=ExEFEHE R =45 KA

H JuhE H BRI R ST E 2%

E Rl HAEE 5™ E

HeIUE RN, AT I E N AR SITE NOEREE RS, &
FEE NERJE T OO 8 B 34T H WIS h— VS R a0 N, I8
TR ARG ST EAETCEIZIN ST, S HIIGE .

3 BRE B RANITE B AN G B, B T MR HAAT S5 B AH L ALE
RSO EHEAT, FINSPEN LT H]

= MIANZEEFHRIHHE

S PN SHEE NRIR B AT BUR S8 42 AT X 55 SR 2 S B U7 (K40 K LA
AP SR GHEAFTE R IR AL I B A AT TR BT He e & R AT TR A 5 S PR

+ PRI BR AN 2 I3 LUK HA B FIAS AT I 7 rh S AT

i, AR
LI \RISEAFE R A FTARABIE & R S A T AL S EAT S, JE
ST TR R 2 H 2 BT EFIE A%,

T, EeB

B ARE I SRR E AN S BT T e VR A E , JRATENRL L 55

SR AR TP EEENEIOE, AT L5 .

FRIASE e B BB A TE N HURAT N S BUN SRRSO TG BRI RS, s
BN SIS ANV

XEFARRIIARGRIRL, 2 B FT RSSO ) ARSIz OB s s T 2 0
AEW . BAMTEARATHRE I & BT AV G AR SNBSS R FR A, S8 S 2 BB
IR R TAR . ZES B BN B IR 5 0 e 28 A 55 IO AR B AR L SEHE 75

E

54



PAR A BB A R 5

BankofChinalnvestmentManagement

BT - B

—. EEHTEME
S B RSV MR ST YRS . BUTAEA B L4 I B St v e
M E R,

= BEEFEIHE
A IERIRRE S T B A T (S EIE BN FRE.

=, EEMHK

IRIEHBETE PIAE A E R EAMTE NIIARREDR, S N BI/MTE N A ARG 4, Lk
FENA SO AN, PRIE_ BRI 53 08 N R SEANTE NI 0T, JF
SR N EHMEE N HATE K HAAL

VO, ZESMF=HERERMLLS

SN P MO TG E BN I8 NE A, IF s ANEEEIMTE NMRE
FEEHEN SEEHE NG P, 12 B AR MBS A7 Al ad 9 N2k <10
7o EEEHEN, EEE NI UL &G R A eSS #7082 LA S RIZ)5E
Mg WML MM SEREEHN. IEIE NBEA RS, AR
PERIGAUSS, AR . FeEEA SIS N B A S AREETUE, AN
AFIRIFE I AT G RRES . FIARIHARAR .

FEBN FESIUE NRRGERAL. B e e i B 5 ™ 46 SR R AT TR 51,
LG AR T HIEE M

BrikdlE (BEeh) « CGafFINE) « GTINE) MSe &R LA SME LA, B
WAPP AL 73 o AERIFE I A B AR5, AMIR IS SR H T .

55



PAR A BB A R 5

BankofChinalnvestmentManagement

BH=#0 . ZSBTEE

— fHENER
HEPFIARBEE. BUE. SEUFABUTHEIARE . NG, Hefst s>

= fh{ER T
ARG RS, AT XSG B AT A4 (E

=. fHEHTE
1. MBI T
(1) FH OB e RS S BT N e A5 A T35, DURIER
5 FBICE N A R
(2) bR
kM A BRI S 7 s R AT, HefffE P 7628 5 T EER ) [ — P S p it
WA, ZE TSI, LARIEAE 5 F Bt b
@ERRAT LA RIS, Bl Al S ORAT B S IR, [ ErE
ST TS, A B TR ST
2. ST
(L AT EMFBEIGS, IR ITAIAT NS 5 WIS F 58 B
FRECHSCEE A A1 TSRS 53000, LABGEAE 5 E ML Ao (E528 B BT R SAT IR N A
Y IS F S IR 2 St T 5 SR B A v O A7 (8L, A 3%
HAEG), HARIERE 5 DSBS IR 22 B S 1 BEAE 5 F 5 RISOR G A5 B A
(2) XFAE Eifit, S EMITREEABUR N SRR T 5, 2
M@ ATHE SIS, MRS E A AT ELLR S, IR SRS
3. RiEAMEE
(1) _bATREATE SR H L FTEIES A S s M NS 51, LU
32 55 H I (.o
(2) R EATRTEMERANEE, WA RRERIA R E, MRS AR EA
s AT TCEE ATHE BT, didE S A 6 3 NIRRT, R4 Sl
LA
4. TEFLSEIEE i
TR A ST E 558 5 TR0 5 5 1 MR (8
5. FEAAEIT

ot

g

56



PAR A BB A R 5

BankofChinalnvestmentManagement

(1 EivRbE RS E B TR S Frmles i it AE B S, Dk
A8 5 F USEAN b AL

(2) HAMFE AL AL 5 H B S A N E -

(3) HEESMELIHBL ATHEEIS, BESEHAFTTMHELEIIT, FRE
ySIE =N

6+ AR BEEE A 5 RESF A B 5

SR BT, SEZIR . SR SIS, NS R E R . W
BRI TTIEARER IR I A, TS T TTHRAE BAE L, SRS AREE, #%
BRGSO E IR AL

7. 0%

REEGHMTG AT A, B &R T SE 0T 2R R DA S Al H Hh BN RARA TR
HEBHAI AN R T ¥ B e TA S AR R, SRR B A6 2
AU R (AR HE I B AU RO ) B2 R S (Bloomberg) B AL 1 e Al S 36 T
TiEMEH,

8. Bl

X TR [E R EANE U S A 0 e R R T S AS AN & TR 4, ANBE SR 4AL
TR AR AT AR s T PRUBISCRI e Y R B At 5 R R 50 4 S PR A g & S5 A B A
SN, SEEEERIRL A AR H SRS A H AT HRL A R

ST ARG B, e A NPT AT B i) A DGR B i OB 4 T 3 0
AL BEAMEESRATHUE S E B RIF R BRI R EE S ARG 5 1 B S0 R R AL
IRICFERR AR . Fe A B N B IS 110 55 000 17 o) e 240 55 PR AL SR PR B Rf £ 53

O, UAEEE KA KA HIEEBIL IR, e E AN EEITIE SRS, RSN
MU, DABAOREE S A E I AP, ARG B S5 U 5 S ER AR QA HE R LA ] B
FERUUTIRE -

10 (EARATIEHL T, G AR FHASHKER 1—9 WRE I 7 i B 0~ Tl E, 3
AR T & A Tk R, InAIESA I N AHARER 1—9 TE 7720 2
SRR TAMEARE MR WL A AR, SN TR RSN, SRS e
JG, T RE R SEAME IR

11, EEARHHUER], R TEE.

0. ESmHFEERICE TR
1. Z4HY

57



PAR A BB A R 5

BankofChinalnvestmentManagement

FEIEE R, WERH TRSEIASGESEE A BUEICEEI . BB Bk
PENB SR G R, RO S FENE R UK, AR TR 20 T2 ZE R A0
REEEN BT PR IR W25 T I AR E AR DU T

R R ASREAR T BRI Bl e ARt E R RGN
WA, TIATRL 284S X T IREORIE R SRR 24, 25 RETINA EARKF AR, T
Ak AR, WEAEHU, 2N R AUE AT

HI T AN AT R BEIE BAE B5 N R3S 5 BRI R B R A B el e HL A 2248, RIAN T 4707 i
DT H R ZE i ) 24 T NAS HeAth 2 g NARABIRE 2 DA, (H PR A A AN 15 R B 24 ARG
IRIBA AT LS5 o

2. ZEREALERJEIN

PRI At B R A T B 1 BT NG B R L PR P NI B A P pei S R AR, B
FEE NAIEE G B AR HARIE ) DT, AAURSEL AR, s B eE, BEea RN
EYNIVAGELI DS APl (SR

(D ZRETRAE, (AR 9T NG SR, Z8 5 NI R &, R TR IE,
PR BE IEZ2 8 A AR R O 22 Se T 7 i T ZER TUE TR SN B IE O AR 225, 49N
TGRSR R ZERE DT T AR 5 ZE R DT 7 R, - AT LS50S FNE 2B
I IR REAT SEAE T AR SE IE, AT P S5 ) 2 5 NS R A AR R 2 DA o 2248 DA 7 REX B 1R )
TROLAA R FNIATHIIA, B2 ORI E.

(2) ZEETHETT XA RE B S HE N B R DT, AR KA T, JF BN 2

B R ERELENA T, AN =T 5.
(3) RIZHTTARAFAS A1 RI ) S N A SN IRIE AN ZAFRN 55 o (B2 R ST IR0 22
DT, WIS BT RAGA 1R 4 NN IRIE BB IRIEAS 4R i A 24 3 A 2
Ry MIZERETTATTT NI 2 AV BOHRR, FFAEH SO IR 2 G A0 Y B PO 0 SRAS AN 24150 ) 24
NFAERZAIASBAFRNHIBUR]; A1 RIRAFABAFAN 5 F N C LR A7 AN A 15R R 3845 340
77 MISZART7 B 24 H CA AR I AN | O35 BA 45 R IR I I S AR H Bt 2k 1)
TRy SR ZE R DA TT

(4) HEEMBHETT H RN T RS MEHE 0.5%M, HEH N SHESHEE ARTERIL
F0H K 553047 S IR A%, AMECE AL

(5) ZERITUEITEAHEATIG LA, IR G PN ARG R G B RN, RS A
I I o B SN 1 = (1B NN B o o = NSV p 1) S A i N e g = 811 NIV
ISR I RS NIB R . BREESE T ANHEE N IO ESE =G s &5~ ik, If
RTINS, A E B TT R ZE T 16,

58



PAR A BB A R 5

BankofChinalnvestmentManagement

(6) IR M ILZE SR 2 S NORAZRUE RS 2 05 AT S, I BLARER A 2
MRE, B E N BATEURIRERT I AR o S2 807 A& T I3, Ik
B B R A F A TIE R, HA B SREIG Rk th A A 1) 3% P AT 52 (K BBk

(7D FLFANEIRE R H A S b A=

3. ZEHICEIREY

ZEREWORINR, H ORI AN S BEAT AR, AEB R U T

(L EWEERARRE, FINFHTRZEN, R R AR R E Z 8 00 5T 5

(2) ARl Z= F A N 2 S\ W] 100 V0T TR 22 A BRI R A T 1A 5

(3) MR 22 AL PR U s 2 T NP R R 92 e 22 I DA AT S LE A £ 0 Horbie
DA ETT S AN T RS AR E 0.5%I, GBI SHGIEE NRAEA I H XK 55347
IR, AMEIEWIKCE; B MANFE TR ZERHA R BOR I 5 S A FE 0.5%0, FEaiE R
AR AT IBIRGEEIEE NP EIEE ~% %

(4) WRIFERACEI TS, FHEBUEEE I TN S EAE ), heEica Hh
BHTHIE, JFFRUZEEE I S AR A S A TR

4 FEEIFENHIA

AT B PER AR HEAR S M BUTE RS E AT SO, e tE Aot
BTEM. BB BN TR A E R A R T S e E I AR R S N eI
MNIHMETH RS RN G ROR AT E BN, RS E B EHE T LA

5. RPRTEILIIALEE

(D B8 BN GTE % R EINERAT M EN, Prig iR ZEAME R S0
EHARACEE.

2O%f T PAIBTHSOI e B A [ A 3 B e SE PR B i 5 2 AL BT R A A T
HIN AR A 225, ISR R B A E B G Bt P il (B A R AL

(3) HFARHUIIRR, Bl T A X B SH U AOE B R, AR B AMARLE
ENBRCERPULE., 1E24, SEIERI TS, ERERIERN, g st e
PAREEAR R, A E BEAMAIE SHE AT DR BRI DU E . (HEEHTE AR AR A 2
O Tt B b A BRI

I, BEMES ASEEHFHER Y

1, GBI K T BAESR A2 5y @i e B H s AR R R T i 5

2. BIAFHIABIEEEEUERESE N FEEIEE NSRS 5 M A

3. A EEEAR LB TR S A RO E IR, M B BN RIS B N2 s
LR E SR AN

59



AR A A RN )

BankofChinalnvestmentManagement

4, WP SEHEANNNE T RSFMIEMEL, 2 IE0EEE AR EST0E
(B = ivagiiF

5. R AlE HEEE B3 E 50% AL A5 B r] S5 sk iz ks FoR AR,
AT FE FMEAFAE KA EVERT, 2 55308 N — 801, RS BN 54 {E;

6. "PENER SIS S FAERHLEREE.

60




PAR A BB A R 5

BankofChinalnvestmentManagement

EIERL - EERE SR

— ZSAERHIR

V SKIERZEM

- FEGHRBTRAA. BE. FEFE. SRR
BATAEANE s

CSEHL I H A SN s

FEA IR AR 2 SeE AL 505

AN St

et AR

Dl3a P2 I 7 H R AR AR BB T KT T LR AU R o

~ (o] (65] S w N [
. . 4 7 7

= BRATHE S EEAE
JAR AT ST WO R A B Gt 2 h AR 7 BO M 5 2R 70 O b S et SRR E Oy
WAL, ARIHIRERD o WIRRH M THRAUE H RS 7 ok H

=. Wz sEe)R N

A F A 7 BCSEEAE T 51 S

1. RIS EEA RSB

2+ e o PO A B A EBRAT R I B LA T 2 Y i3 N B AT 7RH. SR NI 2R
T ARUSIAHRATRIK B A T3 N, SISO H U APR38Rl
AR RIBH WS AU B ShH R A

3. FEFFEA RIS RN T, ARGt fERZ 7 6 X,
EEBIAMIC T At 7 et H P B BCAE ) 259%;

4, HFEGE RO 3 A A FTANHEA Tt 73 B

5. AFLe Ui HHC T o PR G LSRR, R NPl 2 A sof
SLUFRGER S H R AU B Sh NG BT T H5T, 20N 0y s SR B i 3%
Hls BB AANILESE, BB 7 ey SR B 40

6+ FGZIAAON H W sy e H CEIPR ATt BeARE AR E HD - I e A
i 15 IR

7 S 7 S ] PR e BT (LR 25 A P S e A A 20 BC B AN BB T T

8+ IFHNFRISUE BN S AT HUE M ELE -

AL i

&

I NG T S

61



PAR A BB A R 5

BankofChinalnvestmentManagement

B el 7y e Ty G P N AR YA 2 7 O A I DR A A At 7 O 4 I AR R (it MR L 3 4
Wi B B BCIE I BCIS TR D ECEEU B e A ST REA R

T W E R TR

1. By ZmEGE AT, hRESIEE AN, KR (ERIEINE) K
RIVEARE B LA

2. FEMGRIBCIT R NG, HhE S BN BT S IE WSO A 20 [ T
NIGERIF A, HEtE NERIE S E TR LI T 2 L3 IR .

62



PAR A BB A R 5

BankofChinalnvestmentManagement

B+hEL - EERETHEHEIT

— ZE&XTTBOR

1. B&FHNNAEEN S TUETT;

2 ARSI FERATIRFR 1 H 1 B2 12 7 31 B, iR ESHENER SR,
HeEFRERST 2N, WBIRAT AR,
AR ZFEUNRTEIRAA T, BARTIENIEKEA;
SVHRIEESAT B A R =T
v ARFEGASIEIK ., M

6. HEEHNRETENSIKE . BT HE R STHEE, 120G e b S
HRE;

7 B NEM SRS E AN ST HZE. RS AT Rl

ol SN w
J J

= EeWEEHET
FEEPNIEERANFIES: . WIS B I TR 55 T S HE M et o 4
B SAEEM S5AER S AR F AT . TP SS T MRt SR BN
R MBS
PN SR DI e I PV KGR = s UNE W
3. FEGEEA(EEEIEE N UNE TR BT HIT 5T, SRS IE N(EEEE
BRI BLE S, UEH TS5, SEEE BN SRR (ESEEINE) 1AM

ELETR B B AT

63



PAR A BB A R 5

BankofChinalnvestmentManagement

BT - EEREREE

FEME BPEENATE () - GUTINE) « (BESEINE) « GliTINE) « (il
KY EREEZHL, AR K HANA M .

Fef5 B XS NEFRESEHAN. EEE N ARESMIRE NSRS HT
ANEHEE ATEGEAH BRI S RUE 1 B RN EAFARENAD.

AT A B S5 N AR I A BT AR 3 SRR R L, F AR B
SIE PR G, IFRIETTIERE B Sk, e, SRk, RNk, fiIvEm 2
s

AFE A B AR S5 NS AE PRI M 2o E IR 8] P, R 48 i PO 5 S e o R M
SAEREE MR (CUN Rty K e BRRIRsG (CUR fafrefa g i) S
Wiz, FHORMEREGITT A R (R ER) Lo I Ay S sl SH ATHIEERIE R
okl A BIER S NRIE AT R EE R, AMEE TN
v RERICHEL R PR i I
XHIEZF G ST T
BRI R B AR AR R
RSO G TN SLEFTE NBiE ML,

AR ERN AENFARENHIRIBENE RGP PR ST
RIS AR A HABAT A

ARSI AT TR (A S RNER I SOCA o [RIRSRFIANSOCAN), R B R 355 AL ORIIE
AFSCAFI N8 AFSCRZ AR AU, DA SO HE,

AFEE AT N RN S5 3 BEANL AN SRR I AR B o 3 S A Z [ e
7 AR, RO —E . WURHILEE, N2 T DAEE R UM e i E# d . AR
TS R AN RV A 0 2 DR 5 AR R m — M E H B REAT BB U AR
RV A al A o

ASEEFREFA IS, ST AA N AR TTT.

YASAE T AR S ) SN TR LT

—. BERHH. EL&-mTRSE

THSFU RIS k2 ATF R B I I S 1R DU T BB NSRS

B AR U TN 2 B KPR R e oM P Bt B USRI 4B S0l 1 W e s H
ARE I 224 BE AT« B hRe s USSR R (5 SR MRS AT MRS SEN A
EEFD) ARG, FEHERIBRE R BTN, EEEEANSE=ATHERN, E
WAL F U IS BTG e W Ly LGSR G SR A A ), e E AR

» ol SN w N [l
J J J J s

64



K S E A R )
BankofChinalnvestmentManagement

FERH IR Seabialfl, BeEEANE SIS, e R
VIR ESCE, H Tt a RO R EeEMEE R . GEEaR) E30E, e
PR BURHBEE S B RS 1Y, e B BN E =N TAE H A, SR il TR 2L,
HBR BRAE AR E 9l B e < B AT UAL) St L s <™ i DR B A5 R A AR S, J
SEHNEDFELH IR eZabiaffe, eSS MR

# H T o oa

= EEAF. FHEHN
BB NS BTG 3 FAT, RE3E e R B G B AR E R PRI Ly B
BN EEHE SRS, FTE D BCEEAES H M L.

= ZEMPREAS
FEEBHNRHIR (EEE)  (BEMFEINE) MHRNE, SiEemnIENAKHE
GRS MR E AT, HESE S A SR T kP L.

. EEAREMAS
S E R AR AR e R AR BB 8 & SRR A S . e G
AR PR U B SR AR L

&, ZeMEBEAS

1. AEERREEFENUR, TGRS BRI B SR, e K 2/ DA
JE A RIS B HEAE S A U E

2 (EIHRIM I S B W ECE IR 5 ,  He e BN A EANE TR NP H B — AL
PEH, SRR E R S BT LR Rl Bl Bl Y B T8 H R S A B AN R AR
THAH;

3. LG HN A TP RAER fn— Hg—MSEH K H, FEREE MR
AR FEANGERE B — H MRS B E AL S AR THHEL

N~ BB, BREMRAE

HGEHANAE GEEGR) « SIS SR RS MHHIE, KR
RIS T IO R TR B2, - ORIESE TR RENSAEIE G B EE AN DNt b Do) 2 e
H R RTIRME B TR

L. EESFEERE. BTG, ZEFRRE

65



PAR A BB A R 5

BankofChinalnvestmentManagement

PN IAEREARZ HE =W, Hiile ke T RS, REER S S AR
FEMEE B, FPR RS IR e AT BT IR o SR G T W 55 RS N 4
HEAUESR WIBUHSOLS TR I 2 THIl S35 e -

S BN A TE EAAEEE A BN H A, gt e ke iR, R i B8
fEEM b, FER PR S SR A T BB R E I .

PN ETFEARZ HE 15 N TAEH N, e ke e, R ERh s
BAERREM L, IR S Im e AT BB E IR L

GEEE D) EARL 2 DA, FEEBENAT DA YRR kel e R
E e

TR DL A4 BT R B AL A B sl B B A 2006015 1, 9 fRliE
HABIEGEH AR ES, e B BN S/ N A AR B G MR A RO IR B PSR K A L E5 BT T
WFAZHLTE I IR FFA AU & E B I3 O BTRA G L S A TE G R X
o8

IRV RS, PR S R S AN P R S rh R I e 2H 5 B R U A S)
PERBSE 745

NS R RESAE

ARSI R A BT, A7 55 R 5 ANRLATE 2 H ARG 5, IS8R
TR E W3 L

R PAR KA, R AR FT REXT S e IR AT AR i B e A AR ™ A B KR
FIE R

1. BEEm@Ra AR IAIT R OUE I HIT;

(GG &b, FEHH,

NG/ S N (N S i

v S EEEA SeIEN. BEMEEICHN, EHREETHREINTE NS
I, B S IR 55 s

5. REEHARICRGRSHIAOV MG ATT IS, 5. MESHRI, ety
NZFHEERSHWIAON NI GRS . BREEFR I

6. BN EEIE NINRELIR. TR,

7. REGEHNEFRA A2 UL EBAIBIR . 2 B SEhrfz i N AR

8. HEHEMIEK

9\ G EH M SPE BN e 2 AL S UE NG T I 105 MR AR S,
10, HAEEHANHESARIL 2 PHALRE-E A2 It EEEEA REEAL
[MIEGFEE RT3 2L 55 N SHERGR 12 N WSl iy 2 =+

1. WM, HEEEWS. IEFTEL S IRA ST

S w N
J

I X

66



PAR A BB A R 5

BankofChinalnvestmentManagement

12, HEEEIASHE
THIEEAL T, BT NBL
THIEAL T

3. A NSRS LIS FEEFOE N LIS . Sehriahil Aol
5 HA H R R R A R RAT IIE SR B 2K A U IRE SR, B0 AN ORI &
T, AR EIE S 2 5 R IR

14, LRSS I

15, EHE. BER. BT, WRIRER R RE. THE g R A A

16, FESMATFHETHM T RIAFES M IUFHE A 7T F R T,

17, AFEEHURT PRI, ElE];

18, A G R A EAIE I AL 1753

19, AL R AR AU R] 2 (5 152 I8 ] R B AR 2 S A B [k Tt

20, AHESGEFHAZ R IRl S B RTESZ H B[R] R

21, BN

22, AIEGHZILETMETHIE, L,

23, FEGAEE IS EURS

24 ARV B LA G ] IR R B S 4 T ] 4 K U

25, JEEE N RAIESE MU T (5

26 B4 15 BB ER X35 AR RN IE S Bk A7 NG B FE 4 A RS 7 A B
(At ST [EIE 2 R 1) FeAh T3

S BBV SSARRAT NS RN E AT UL T
NS ARFRAT NS R RATEAE A

>]Hl
=
-
o
Z =
=
o
B>
iy
m}*

W

B %

. BE

FEAIL G E RAFEEIR A, AR (T AR T I B AL T B AR T S AT REX A 0
IR ER SRR B SRR, LI ATREAR 5 3 S Al At i, AR B R X
55 NRIZE e B2 S B B AT ATHETS, A RGO AR S P 2

»

T ZEMFRFAARSHIN

B MIFFANKSIGENETL, N RIER T EIER 2 &5, JFPUAE. AITEEH
R AKEH), AENNSEDIRRT 30 HASREMHIRG ARSI BT, S30pk. &
WL WHREP AR R A EEF

+—. EE#RE

67



K S E A R )
BankofChinalnvestmentManagement
. —

FEARIZAER), FSE PN A HGEH AT GV =I5 5 NS Fe G I P B TS I
SR o TP/ NN SRR FIR T SRR E M b, JPRE RS s A T B
E(EpcE -G M

+=. FEIERSHERNHRER
G ERE IS A E T

T=. BEREE IR SEN
WRIF TG BRATIG, FGE TN Bt NSRS ENE I E 5 B B
#THBMER, e ARER. 2l

0. EEERIERE B R EE

E TSN VI NP ot eE N IE s s e NG R L R TISIES 1138 oy EPS ENSY

(D BB S BUERESE RN SIS NTOEMEF RS B I E

(2) FEGHBH RIIESFAE 5 T8 e 1B H B A R PR 5 i 5

(3) i FE A BB R BT Al AR A A H IR B RHE AR, T g B A D ORISR BE O3 s
CLHRE LI

(4) fhPEEEEHNVNE T ESFREREN, 2FEEESE ARSI
PP B

(5) Rt H e 15E 50% AL 1B HBLE rI 255 (il ik iz ks HR A A
BRI PEA SOUHEAFAE ERAFEERS, JEGEFNZ 5EEHUE N — B = A {E 0

(6) F:e & [F e EIEM 2 HUE FI1E DL

T3, FREEFSEH
SN TS AN @ g a5 BUERE BRI, e T TR Aom e BN R

He A5 RPN AT R IR 2 AT & P ERIE I A AR {5 B R A 7 5%
AEN S ERIIE -

FEEAUE NSNS AN E. TPERESHAUEMN (FEEeERE) WAE, XHEGEH
NIREIRFE G T ME . AR E. e AR AT ks . BEee ik SERHHHSER
WIS, 7 i BTRMBL RS, R AR S AR O & E BT, W, JFrdte
EHNHAT R

68



PAR A BB A R 5

BankofChinalnvestmentManagement

HGEHN EEIUE NN AR ER A I SRR AREE LS. A
BEEHUE B2 i) IR 2 < 1 P RO AU R R (5 ., T ORIEAR AR S B
B, AE. O, R

FSEBN FEEIEE NRKIEAER R B LR BN, I m] DR 75 A A A LA
WFRER, ERHAMAEN AR T ENERE S, I BANREN E3EE R —E RN
T

PN HEEUE NSRIGFEFIEDR GRS B4, MBI T e A A
BRI, FELREA TR . AR PR . AREEIE R IR T, A3
RTHE BRI . BARESR N 7T &b EHEN 2 X E M ARG RLE » 1id B 33k
IS B ER S, A NI I A5

NFEEATE BN 5 N AT R I A5 B R THR S iR WA b, R
TETARIRRS, JPRAHR R RS (BEea ) ZIb)5 10 4.

TN AES(E BB EREE KA R TLE K B AHE.

69



PAR A BB A R 5

BankofChinalnvestmentManagement

FHEHs - BEAFNRE. KIENESHHIER

— ZEHRINERE

1. BEaFAEENENEE SR HMFABR] G ERE RN, NATT 03
AANKRE, B EFAZERNENEESMHHRTE AR RIFRE.

(W) Z 1L REE

Qe EiaF T

ORTE - <oSiIE

(ARG HbxR, BEEHE TR GEANEM. PEIERSAN (EEaF) 7
ARERIBRID) 5

(QREE PN

O) RS EIIN, BEHEN;

(NIREIE G TN FESFCE NIARIbRAE . (ERRYEE B AR E $ i SR
(KIERATs

@) A S MRS I

OV AR M HABCH L 35577 A BRI Al

(QONERHEM. e AR ERIER S HE ARSI .

(EHIUTFIBOU, FIALIEEHIRA ARSI, e AN SIE NFAEA
HJa A, R ENE &% %

()RR E B S PN ANt 2SRRI 2

(QFEVEHRIFFUNATE G & [FIAIE AOTE B A AR E L R B L e lm] 2l e el 2 75 5

QYFEFHNEMAN (ZEEATFD) MUERNEEN, EARSIHTEEH IR NEM TR
IR N, BOLHTAISE g, HInE s T =

A2 ERE 2 SV, SEaHE 55 B 55

G)A&FEIER =V, SEEEHA. SegHH. HENUEREEIIUE KGR A
TEBARILEIE, R, el Fefe, JER2H . FAtiE ksl

OYFEANSGEANEAUE IITBOL T, BRI E MR T

(7) I AH R R R A AR Bl 0 e £ TR TS L

@) EE e R BTN AT 5 A 24 3 ABUR 3550 R R A R

(9)2e & FIRETSON HE AR R AR JE S AR

(L0)FIR I HNEI BA L G & FIE AT TS AT ARSI ARSI

2. RTAEREEEFREESMBRTA NK RN P EIEE 2 sig s, JFihE
IEM S BIER S W AT, IF AR HIlE 2 HAEREH T At

e

e

70



PAR A BB A R 5

BankofChinalnvestmentManagement

= EE&AR%&ILL

HRINERL—1, AEEE RSP EIER S ERA&IL:

1. B BiREa RS oE ZE1;

2. EEEWANMGEL 7. WS HEE, AR ERSE AR, 1E 6 1
H N TCHAME 2 (54 B R AR A AUR) X555

3. HEEFEE AL, M. WEHSEHH, AREASHERSITE ARG, T 6 1
J3 A TE A > RN AL A A BRI 55

4, v ERER 2RE AR .

=, ESWHIEE

1. B PEHEAH

S AR, BOZESM SR, FEGV P EEAL D EIER 2 r B T T
FEIEH

QEEMFHRARAHEEEEN, EEFEN. BAMNFEESR. WITTHEOL S Bk
A T TR K A ERIE I A8 AN 32K SR 54 n] DS A 22 AR

hsit

GVESTERA N TSP TEEL (S, RIS, =GR H
PRI A T BB [ Bl o

2. BELIFIERAET

BEARZAL, PR S S A RN e G = AT . R
BT E A

(OFEeERZILE, KAAFEGMER AR

QES G LN, RESM PR HS M

GYXt BT T A

(@)X BT A TN FIAZ I

(5) M S UM 45 ATkl B 2 AT H

(6) M55 T HE VL R L

()RR = G A Rl s Hh R 2

BV S I 5EE 747 K R FH VR

Q) AT PHE LS

(L0)XS BRI P14 T 43T«

3. HEH

71



PAR A BB A R 5

BankofChinalnvestmentManagement

TR RIS M I AT RS M B R R P R A P S B TR
HI%E I PR RIS MEE S 7 SAT

4 FEEWFHE IR

(O)SAHFH B

(LI R B

Q)iEtEREER5:

(A IS NHEAT NFFA MRS AL BT /i .

LGP RILHTRQ) — Q)VUIRUE I LT, At &M A a A

5. M ERIMAS

FEMPEEAE T RS RZ IR P EIER S &S5 5 AT N el E5E
AT IHHEERET A REREIU A HEM P HEARE BRI MU
Sk TS e T, TS T R R WS, RS A EE 2
TR E, W PRENN S E AR S SRR E M b, FREE ARG IoRIE A S
BRSETRERT L

6+ HE W IHHEA RO IRAF

S GRS BAT IS A EFEE NORAF 15 FEDLE.

72



PAR A BB A R 5

BankofChinalnvestmentManagement

Bt/ . EEFEEA

AR T EERAUTIR A R A R (RIFR: T EEERAT)

FEA: AL SRk 25 5

IpAtdl: LTI T KR 15 158

FEEREN: HELL

BROZI (] 2004 4209 H 17 H

HLTE: BAAIRA R

TEMPEAS: SUHIAAILSAT TSR IR R B E R Rl TR

FREn]: Rl

BEFCE TS T ENE 2R 7 [1998]12 5

BRA: B 7

BEZHLIE: (010)6759 5096

AT AROL T 1954 4 10 H, 2 —FKE NG EBREI IR B AR AR AT,
ARAEIE S, 47T 2005 4F 10 ARG A 7 BirEhf_E iy (BE24009 939), - 2007 4 9 /£
IFIESRAE Gy FirEER BT (RS 601939),

2018 A&, AR HI 23.22 JiM4T0, B AEHEK 4.96%. 2018 4ERE, SEFSHLRE
2,556.26 1470, BRI 4.93%; PR R AT 5L 5 5379 1.13%F1
14.04%; ANRITRE 1.46%, (RIFREHARE: BEAT AR 17.19%, CRFFFRL.

2018 4F, ARG AR CPERATE) <2018 4Frh ER AR REARITL, “2018
AR ] 4 T XS R O 4 S [ (RER i) “ A FR A 5 S EL BT ARAT . (AT ) <2018
BAEGRLEIFIAE | (R AR <2018 FEG e P FER A SRR S5 AT 4 2 T 24T
ALERFIRS AR CRATED « A GENIRM) Jede2018 Erh EEART RS, JHETh
R B2 2018 - Bes PPAN h HE4S 4= FE PR P ARA T3 —

B A T AT R PR A5, R IRGEE S HAL . FEE At IEA IR B
Wikt BHIMEFERA T FRESFEEL. SEIEE L. Frolksshh. ZEERL. FEEMN

MRS BT IZEAL SR E b5 11 MRS, £ BEIERAEEEE O,

73



PAR A BB A R 5

BankofChinalnvestmentManagement

fE B A E I E O Bl L, JEERT300 /A H 2007 R, FEEFELLIEESNG
SUHITEFSS IO EEN L S HAT A AR, I OO LA TAEFE

(=) EZAGHN

S, BUALESHS AR, R E @ T BT R TR, FIRaE . o
AV S5 AR B B HRAT AR = AR, FHEEAT AR SSRGS . KN
NEDNESS, BAFEENES RS S LR

ZERL WHE LSRRG Rl BoR—40 , SRt B WA TS AT b
s BN HTRAT R, KA E G S MER R PSS TR, BAEENE RS M
SEHEL.

W, BOUTLELS IR (kB —40) , ST P EE BT BT S,
KIIMESEE WS EEETAE, HAFE R RS AL S E B2 .

AT, BHEENLSER S 2B, Bt T R @ RRAT AT A
FHE, KIMEER RS (EI0L S EHAE TR, BAEERNE RGNS E LK

JEET, BOPHTENL S AR SR, T B BT BT E RS, SRS
P RAAE ST E B BEAANOML S B HE . bS8 i s TR, BAAEENE Ik
AL S5 PR

(=) EertElsaaiEin

VENE A EHOTIMET B R T E WSS DL ARAT, R ARAT — B AR S o
LTI, ANWTINGE RS E B A AR, RS EATIE NS IURTT, DSR4 B R
ANRIEER G, RPN SRR RHTE RS . & ZHERPRE, T EERRTITE
R R, FEES AR, CRREFRIER oS (LR E. RIGHE 4.
HAFFENNKF S (RIQFIL (R)QDII. dlkiEe:, ARl SE™ A IHEENL SR R, 2 H
T EE AFEENL S5 iR R SRR R ARATZ —. AR 2019 SF AR, T EEIERT CItE 924
PO E h EERAT Tl s R E RS RE AL 57K, TS 7N LA ) o
P BRATIEE 9 UGS (EEGTEN) “PEEHETERIT . 4 WG W) “hERE
UAEERAT . 4 5 HEPIR P BUE“ITA R LE UM 2200, JFAE 2016 SR (HABREfh) 7
N ETME—— K RAEEERAT . 1E 2017 53K QEIRITER) “REFTE KGR,

T BT N AR i i

() PYEREH] H AR

74



PAR A BB A R 5

BankofChinalnvestmentManagement

TERFEGFEE N, P E @ BRAT R 87 [ 5 B ENL S AR AT B R
TR REIRE, TEEE . TGS, MRS, il s RMEiats, (RIERESI %
AR, WA B RIS, . R, R, (RSN AETERGE

(2D s 4

o [ BHRAT B R 5 R R Ty, 5T AT KU B 5 PR AR, HEELSS
ARz TR TR A 1R T B TR S HIC & T RIS R R S L & s 40
TAF, BARSATE A SR TAEBUBURIRE

(=) I St

VRS AR RS, el IBI AR, @ TR, ShlEE . RO
AP HRAETRE, AT LACRIEFEEN L S5 O MTE B EAIBRIET s P28 N FUR A M BEA s Ml 2545 2™
WIATEM. Bl KA, BRATAESHATE P m], S EN R iR R 25 A, K

PR AR, BN A ARG WASREX LIRS, HAEH, SeiE gl WaE
BHEIRESPEEAGST, Pkt S ST A ERAE, Bk NosERi ke, SR RG5E
B, MSL.

=L RS N RS BN IS I E R S T I B TR

(—) WEIE

RHE (i) HRCEIMAEE S S RINAE, WEIHTERESIBRIENE. FIH BT
KA H—RITE NS T R/, PRI ARSI LIS S A RE, MIHESETEAZE
TEREG L], BVER . BRSSO T IR . 76N H e SRR ISR AL e 6
BRI RS AT, WA NIRRT A RGBT &4 S I 5 3¢
O TR A B

() ERAR

LAFTAE HA%t i@ 3 — AT N B T R, WISt (e L B S i oA T i
75, IR L, ARG E AT RS, SHEGE AR THIUZSE, Bt
IE, W RS IR ERE R 22

2 BRI MRIRIR S S, MRS EREN AU TR,

BT HAR AR A T BARIMIE SIS HOENAC 7, S E A TR A G B AT Rt
UE, G o EERE SR EE M 22

}
N

75



PAR A BB A R 5

BankofChinalnvestmentManagement

EHES . BIMEEA

(—) BASMNEE NRIEAAEAL
SRR ALIHFREARA T PR 22 7] The Bank of New York Mellon Corporation
VEMHHAE: 240 Greenwich St, New York, New York 10286 USA
JroHdik: 240 Greenwich St, New York, New York 10286 USA
BEE A Charles W. Scharf (Chairman & CEO - # 3K FEHITE)
JRALI(A]: 1784 4
(D) BE—ANIHEE. BRI, FHSSS
NIRRT A TR BTS2 E 412 240 Greenwich Street, /32 [ S & A FRNLARA T
WRAIRERI SRS AR 2 — AFEL IO SHEC B S Tk, RS W ARG R E R
BEERSS RAT NS TEEIRSS . B MSAIM E B, AR]mid e 4Bk 35 AN E ZAHIX 1%
LRI SRR, D9 100 gl iz R R HEFEE IR ST, ek KItETT, JRHE
PRI P EBARGSAR BN Z — . AREAHEEIE. ARG BARS. IBHEA 5. as
MR55 G BV S5 T TR AL B A BRATS Y, I HARSURHISE el E . S5 A BRSAS
RSB AF]
#2018 4 12 A 31 H, ZILMREARTILE B ML 33.1 /112550, EHB N
1.7 Jife3c.
#F 2018 4F 12 H 31 H , AL FEARAT A2 406 145570, — AT L5 N 12.8%.
AFRG TR AHCN 51,300,

fE % Aa2 W (BBl , AA- (b  (BR&E 2018 4F 12 H 31 HD

76



PAR A BB A R 5

BankofChinalnvestmentManagement

BT - HRREHE

—. HEIH
1. EHLA:
R S FEAT R A 7
FEMhE: IR T AR X R 200 5 R AROKJE 45 B
Il FHETTRAHIX P 200 S EURE 26 B 27 B 45 %
EEREN: F
HiE: (021) 38834999
¥ (021) 50960970
D PRESEHGRAF EMESG
Hichk: T AH X AR P % 200 5 R ERORJE 45 1%
7RSS FaiE: 021-38834788, 400-888-5566
HFE4: clientservice@bocim.com
BRERA:
2) THEESEHARARTHS TG
KAFHFES T
HHERIE S 7 P (www.bocim.com)
BIWIEIRS S (FEMAE TR AR T RIS IR HEOE)
HERIE G B T APP P i (FE 3 KT AT F R 2 v R 6 R i ae )
7RSS FaTE: 021-38834788, 400-888-5566
HF{E44: clientservice@bocim.com

BRN: K&
2. HAmEHENL:
1) PERITESAIRAT
Ak AETTVEIRIX ST TN R 15
RN XM
ki 95566
23 HE] 3G www.boc.cn

2)  HEIEEATRMARAR

7


http://www.boc.cn/

PAR A BB A R 5

BankofChinalnvestmentManagement

Ak AESTHTVRIRIX 24T TN KA 55 5
FEREN: BRIUE

kA 95588

ARG www.iche.com.cn

3) EHUTRM AR AT

Tl AR 188 5
e 24l

kA 95559

] PG: www.bankcomm.com

4)  HEERETIR AR AR

Ak AESTTTVRIRIX SRR 25 5
PEREN: HESL

e MRA i 95533

AP www.ccb.com

5 PTEERATRHAIRAF

Ak AERTH AR AT TR 9 %
FEREN: FPGH

kA 95558

NP3k hitp://bank.ecitic.com

6) ERAERITEROARA R

Ak AERTTVEIRIX ST TN R 2
RN s

ki 95568

NFE] M www.cmbe.com.cn

7)  FHERERATROARAF

L IRYITTAR R KT 7088 S HH R HRAT KE
PFEREN: TR

L IRHLTE: 95555

NP3 www.cmbchina.com

8) HEHEHUTHRMARAF

Tk AESTTARIRIX TN KA 22 5
FEREN: BRE

FhHE: 95577

o] PL s http:/Avww.hxb.com.cn

78


http://www.icbc.com.cn/
http://www.bankcomm.com/
http://www.ccb.com/
http://bank.ecitic.com/
http://www.cmbc.com.cn/
http://www.cmbchina.com/
http://www.hxb.com.cn/

PAR A BB A R 5

BankofChinalnvestmentManagement

9)  PoMAUTIAE IR A F]

TEMEbE: AR T AR 154 5 rhli KE
PR et

& RALIE: 95561

oAk www.cib.com.cn

10) HRUEZFB A A IR A

T TR DR % 1508 5
IpAHNE: BT 1508 5
FEEARAN: S

BERN: Bkt

o MrHLIE: 95525

NG www.ebscn.com

11) T RIEZER A A PR A

TMEbE: ARG B X A AR €1 2 5 618 =
IRtk TTRE]INRITAC KRS 37 5. 18, 19, 36, 38, 39. 41. 42, 43, 44 %
FEARRN: I

BERN: REH

B HRHE: 95575 BETH & HUEN YK

AL www.gf.com.cn

12) B BAA R AT

Mtk BT 98

IRAME:  FHETTTZRE 689 5

FEEAN: HAA

PR

FMRAE: 95553 BARTT - T E LN s W LI
3] WX www.htsec.com

13) [ E bR &Rt A R A ]

T JbsUEE ISR 1 SEERE 2 )8 27 2 28 2
FEEARAN: TR

KRN PHE. HiF

B Z AT : 010-65051166 B E420E 22 &=L
APk http:/Aww.cice.com.cn

14) GBI A IR A ]

ML JERTATPERIX T R 9 S 1 5%

79


http://www.cib.com.cn/

PAR A BB A R 5

BankofChinalnvestmentManagement

Itk ACHCHTPEIIX T R 9 S 1Sk
FEREN: TKENI

BRRN: S

% kA 400-800-8899

A MG http:/Avww.cindasc.com

15) HE#HGEZF A PR A A

T AERCT AR AR B TR R 3 S E BN 9 = 10 2
Itk ACHTARMIX AR BT TR M 3 S EEHRTTRE 9 2 10 =
FEREN: FD%

KRN 2

MRS 4008188118

N E] P www.guodu.com

16) SR AT

AL 22 RUEE SIS SO DORKG % 198 =
FERRN BEEW

BRARNH R

% 195318

N ) - hittp:/Aww. hazg.com

17) PR m AR AR

VMR RYITTAR X 25 FH % 5033 5722 &=l 61 /2-64 JZ-
IRARERE: SRYITARE H X 35 HH#% 5033 5 P24t 61 J2-64 2
FEREN: T

BRARA: IR, R

kA 95511-8

yaE]Mk:  http://stock.pingan.com

18) HEEFUFFFRA AR A F

TEMhE: dER{43TiK 66 5 4 Sk

PFEREN: FHF

BERN: X2

% iHEiE: 4008-888-108

INTE]EE: http:/Avww.csc108.com/

19) REHEFARITEA T

L VLR N TTRE R Ul 23 S4R5T) 1 18 1%
IVl TR ZAHIX AR T7 i 1928 5 ARIHIES K E

&)

/

J

/

80



PAR A BB A R 5

BankofChinalnvestmentManagement

FEREN: BIR

KRN £

ZMRriE: 95531; 400-8888-588

Ak http://Amww.longone.com.cn/

20) ERE PR A AR A A

FEMRE: R A X AR 200 5 AROKE 39F
RN T

BRRN: 2

HXZA L1 61195566

A MEL: www.bocichina.com

21) PEUEZF R A BRA A

FEMEE: TARA G TR X A0 =% 8 S U Y (2D JbE
Il AEHTHTRARA XS i 48 5 S IES R K
FEREN: iGA

BRRA: il sl

BXZ A 95558

INFE] ML www.cs.ecitic.com

22) [EfEUEZERMA R AT

FEfbhE: SRIYINTE B 004 % 1012 5 EEIERRKE A SEE N2
IRARhE: FYITTRWIX 08 g 1012 SEGEIER KESEE N2
PEREN: T

ERARA: GKEH. 250

ki 95536

oaa] M http://Mww.guosen.com.cn

23) HARIEFAIRTUTEA ]

FEMHbbE: AEM T FLPURE 157 SR RHEKE 7. 8 2
IRAHNE: ARMITT LIRS 157 SR RHKE 7 & 10 2
AR M

BRRN: MRBEAR, EAT

EIRHTE: 96326 (fEEASMINTA 0591)

NP www.hfzg.com.cn

24) RIS PR A ]

TEMhE:  ERTARICIX R 989 5 45 )=

Ittt  EHRETRICIX AR 989 5 45 /=

81


http://www.longone.com.cn/

PAR A BB A R 5

BankofChinalnvestmentManagement

EEREN: LR

BRRN: 3%

FHTE: 95523

N FE M www.swhysc.com

25) H ERRES A PR A A

IIAHBEAL ST PUIX Rl 35 5 2-6 J=

FEREN: BRIER

BRRN: RS, Hw

HHRHLTE: 4008-888-888

Iy F] M3k http:/Avww.chinastock.com.cn

26) MR A BRA

JRAHbE: GRYITIAR X &5 FH VT 25 K A B 38-45 |2
FEREN: EIX

BRRN: IR, Pl

e MRAE: 95565

3]3S http://Mawvw.cmschina.com

27) ZBUEZF A IR A F]

FEMHbE: RYITIAR X 4 % 4018 521X JE 35 1. 28 )2 A02 T
FRAHBIE: ERIITIARE X 4: % 4018 522K JE 35 #4528 J2 A02 1ot
FEREN: FiEE

FhHIE: 95517

BRARN: R MRk

AFMEE: www.essence.com.cn

28) HfEiFgE (LA HIRFEATH

T AT BT X AR 222 5 1 54 2001
AL T BT LIRS 222 55 BEFRERT % 15165 20 |2
AR ZEHk

BRN: PMKH

ZRHLE:  (0532) 96577

INTE]EE: http:/Aww.zxwt.com.cn

29) IR AT B A ]

TEMhE: REETTZGF BT RIX AR — KA 42 5554 101 =
INAHihE: REETTRITIX /K PUIE 8 =

FEREN: EHE

82


http://www.essence.com.cn/
http://www.zxwt.com.cn/

PAR A BB A R 5

BankofChinalnvestmentManagement

BERA: iKY

% MRALTE: 4006515988

N F WG http:/Avww.bhzg.com

30) KITUEZFA A IR A ]

ARSI BB VLN DO AR S 8 5K TIE K JE
FEEARANIC 5

IS YNIVR =

% IR H.15:4008-888-999

25w P HEwww.95579.com

31) HEZEZEFHRA A RA A

TEMHHbE: AT AT X R 618 5

Ak EHETTE AKX HI P 168 5 BHEEIRAT ORI 29 B
FEREN: L

BERN: FHE

HIRALIE: 95521

AFIMGEE: www.gtja.com

32) RIS A IR A

IpoHtE: R TLAR K 228 5

ZEEREAN: HH

BRRN:

R IE: 95597

3 AL : www.htsc.com.cn

33) LigkhiE TR A IR AR

k. TR AT X BRSO IAE 1333 5 14 #4 09 HT
AL ETTH AKX R WA 1333 5 14 #%
FEAFRAN: 2t

% P IRAS H i : 4008219031

AN THT

W3k www.lufunds.com

34) R RRESHEAIRAH

ML FETTARICIX R % 190 5 2 S5 2 2
IpoHtl: BRI 5T F % 88 5 AR I s K JE
FEREN: Hsk

% PR SS LAE:  95021/4001818188

83


http://www.htsc.com.cn/
http://www.lufunds.com/

K S E A R )
BankofChinalnvestmentManagement
. —

BERA: Skt

M4k http://fund.eastmoney.com/

35) I (WMD) FEEHEABRAF]

Tk BT RBUX GRT#NE Pl 1218 5 1 #k 202 =
IPAHIE: WRTAAHUN T PEIX 3 18 53 R 1) B K 6F
FEAREN: HHIE

% FRSs HAS: 4000-766-123

BERN: THEW

W3k www.fund123.cn

36) ihFLESHEARA A

Atk AT X EREHER 196 5 26 Sk 2 75 41
IpAHNE: BTN ARF G 1118 S5 /R 2 Wi E Rk 903~906 =
FEREN: BSOR

& RS S 4007009665

BeRAN: TiE

P4E:  www.ehowbuy.com

37) ERfERAKESHEARAR

Ak BRIGTTREEEHT X 5 440 6 5 105 %-3491

IRAHRE: TONITTRERX EPCER 1 SR E R re S 1201-1203 =
FEARAN: HE

&R S 020-89629066

PR AR

P3k: www.yingmi.cn

38) RS E SR A IRA

FEME: R E L X 25 1| #% 5475 5 1033 =

Itk BT X AR 44 2% 1098 iYL Bl bR gl
FEEARAN: BE

%P RSS HIE: 400-921-7755

BRRN: BRAc

M3k www.leadfund.com.cn

39) WL AL B AT PR A

Al BUMITTSCZPUEE 15 903 %

IR BUP TP SC g 1S o0 903 =
BEREN: B

84


http://fund.eastmoney.com/
http://www.ehowbuy.com/
http://www.yingmi.cn/

K S E A R )
BankofChinalnvestmentManagement
. —

& FIRSS HiTE: 4008773772

PERN: E—H

P3k: www.5ifund.com

40) JbEEREE SR EA TR A

AL AT HRE X OS] 2K 66 5 1 54 22 JZ 2603-06

IpAMHE: G TR EG SR X R 18 St nt ARAHL R A JE 17 2

FEEAEAN: T

% FIRSS HitE: 95118

W3k: fund.jd.com

41) bR EEARESREEIRA A

MR A TEE X T 10 5 1 1 2 101

Irotitl: AERTTEE X EHE BT 9 SERFHIRE 1 2

SPTe Ave g N Q8

&P IRS HLE: 95055-4

P4E: www.baiyingfund.com

42) MR TREEWEGRAH

T VLIRE R R T XX 5T KIE 1-5 5

Itk VETRE R R R R 5T KIE 1-6 5

FEEARAN: T

SRS A 95177

MHE: www.snjijin.com

43) b EEESHEARAR

AL ERTTEARHIX AR 34 St 6 5 1% 15 )2 1501 =

Irottidl: AEHRTTRARH X QL EE 34 5Pt 6 4% 15 2 1501 =

PR phEE

&S5 S 400-159-9288

Mtk:  danjuanapp.com

B E TN TR QA EER, I A ERIN B AR S, JFrESt
S AR

e
it

= EEMBEREENM

R RS R A IR T E AR
AL LR PR TR AT 17 5
IPANE: LSRR AT AT 17 5

85


http://www.baiyingfund.com/

PAR A BB A R 5

BankofChinalnvestmentManagement

FEARAN: HH
HiiE:  (010) 59378835
fE¥:  (010) 59378907
BRRN:  ATHHT

=. BITES LI MR

SEALE I

FEM R, TRk 68 SR ER G 19 £
FTTN: E

PR 228

HH,11:(8621)31358666

£ #:(8621)31358600

E2YINE TS PANE: <L

M. SRS FME NN

SRS FTARR: LKA STHTRS AT RERRE A 1O
EHT: AT ARX R LS R ok K172
PITHESEIN: BT

Fi%: 010-58153000

fEH.: 010-85188298

PRRN: 1R

SIpeihil: 4R, VREE

86



PAR A BB A R 5

BankofChinalnvestmentManagement

B8 - ZEARANATHE

— ZEHTEFEN. ZSEFEANNESITTEANPR. X%

(—) ZSHTREAIBRIE X5

BENAREEEG R, 50 BRSSOV IR AR S FHHEA,
HEHAFFAAAREEE SN, a2 e mminAr A S RIRI AR G & R e 2Kl
2. B ATEA MRS GRS FE NI U & [F]_EAS i s 7 b 221

N i JERE PN e

Q) RSN

() ZERIIFEHERRIRIEEI ™

(3) MKIEHE IR IR e A

(4) AERE BRI MBI AR S

(5) HFEE RIRAER B ER S HE A AR, MIEEHFEE AR H EFEIUT R

P

(6) EDIECH Rl AT FRIHEEE SR

(7) WERESERARBEE

(8) XEEEEHA., HEILE N, MBI EN B FH L SVER G KT ISR A

(9) IEERIFHNANEE S A RN E I HARATR] o

(1) BEPPENEM. FEGE R AN HUE

(2) HPRESEEN eI HEIAMEICEEN T ITBGEIEE e 5 1A C
FU KR 5

(3) HNEEEINE. FREI SRR AL & A R TRLE R 3 H

@) EFFAREESHITEREN, AEESTIEE S S FRZ LA RTUE;

(5) AMEFAEATA HIE G e HAIE AR N St 15 31

(6) PATAERAIEE S HUFA NK R

(7) RIEAEI ST G RE P EUEMRR, BREEE ARG E AR e
A BENR, HANEE OB NSRRI 13 F];

(8) IFHHEAMUANIE 5 FIHLE AR HA 355

(2 EEEEAKBHE 5
1. FEGEHHIBA:
1) BAEEEFRANZ HE, R FEANEANA S & & R RUEINLIE M7

87



PAR A BB A R 5

BankofChinalnvestmentManagement

@
©)
)
®)

(6)

@)

@)
©)

RIS G A RIS PR 3% UL S A U U P T LR R LA SO 5
FAGIEE R

HRIEAT SREAT (PR 7 BB RS A AR5
FERFEHFEEEMAIATR T, SRR A . B, el Fefle, E5C
Gkt FATE SRS, AEVR AR AS I 5 15 RIS FROVEE L A R A i A
SRR IR RN B R Z SRS B AR G M A 3 7 3

WA RHE, WP, EHEROH B MR IR |« IER2 2RI R DL IR A0,
FXFHAT AREAT B

WRIEAIE GG F A RE WE R SITE N, M TESTE NER TAR G S H G
FFBEEIERIAT I, ™ HAb S NP S s BRI, &
I AR ERE 2, JERIO EE T R e 4 B oG 2 S NI 2 5

FEFEG A FIZ)E TE A, HE2E T 552 P R AL m] A 375
FEIFEREMCVRINHTIR T, NGRSl AT B . AT

(10) BATHREEGERE. HMBICA AN, SRR S HETT NG, F a5y

HAREAT AT 0 B M NS A

(11) . EHAHEIY, FERIEH BB ORI SGERE, AT AT L

BRI

(12) e S, $THIT. IEFRA LS R B AR R G 5 B IR S5 A ML

(13) FERSHTE NI, SRR SIEE N

(14) HIEAEIEEHIRA AR S

(15) VEHRIFHNANEE S A RN E R HARATR] o

2. MRHE (Gheh) o CGafFINE) FIMATOME, BRI SCSS B EAR T

1)

@
©)

(4)

()

©)

@)

RIS, TP RATE P ERIE I 2 A E LA A O 7 B S O B B
SN EHEIV iIRC T Nz 8

IR R T

BaeaRAMZ HE, PORSHE. Bt N E BN LW 7, g
(VIR et B i Vi o eavry R Y i 4 7 S AT P (R

o R AT B I N AT B A, o, Dhiligbze gy s U Bt
ASAEFEEI

T DR BN B AR A M TR I AR S Sp e s . e, 5%, PRI
R T BT ANk, B B N RIS SRS T TR £
DAL MR BEAT B MIETF B (0, OB NAT & (aliTINE) RUE e
Kokt

ARG TUE, PR, ZATRBIBRE RS, AT RIPR A L5

88



PAR A BB A R 5

BankofChinalnvestmentManagement

(8) HMGHESFEENA IAEER. G FIIHE, MRS REA ARG E T 50,
LA IR, FRES R SPIT, A PEWNRIERS, 46
LARIRIES LT B bR, SR, BOR. 1R5IRRGI ST s ue, ks —uns
FzAP R EE S, HERERMPENE.

) EEAEA PR WS WS E RN, (R
SIAT=FIE BN A=A BT, AT AR S i, o alicik, HHTIE
FFR

(10) FPRERSF T T rh ENEM 08 MER= el TR, M (e o GliTar
) ST JA RE A A A LU BRI R0E, FEiEN. T
LG AR BT L], FEERUERS (R, XENEHL HH ISR T s, K
FHAH R AT

(11) BRSNS ZS R BRG] [a) B R N SR S H RS (=]
HARTFE (k) o GUTINEY « BEE T LA HE, HimfhzEds i
e HERRRISERE, DRSO S R R e A P BHAT M S AR, BB 5t
TR LB £

(12) ZHEESMIESF RSN RELSLSLAESR IR, UM JBAT A5 5T, FHIEAE e bt
BRAE G AR (5 R BEEE . IO R T

(13) HEAMEFEIRS N Z [HUES A8 2 R FURR 55 etk B4 k4l GRITINED) 38
= SHE IR AT

(14) HHATSEAMIESRIEE, B4l LIS 285 BT SR I -

(15) WNFFLEFERE NEBEMINAZ AMAE . BasE &M=, N s A, (RS
4, CABAHICB IS HER . Faf I N7

(16) S HEAZ IR BRI DRI AR AE(GIPS) LB Bl S

(A7) BRiHE (EEEE) « GUTINEY  EEAF RHEMA SHEI, AN A O RATA
B NEIRR, MIBFEH NS IERES

(18) MRIFHAZILEFEE NI

(19) HHEHAEESPEGER, eSS nap. R

(20) SRHUE U ARG TH RS ATAI . FRIE . TR I AR S A

(RIS IIE 5
(21) FH e 2 PR ANIRE BT AT, PP AR st 80 BT 7 ARSI R, WROR SIS A
SCAHIBERL

(22) HATHE SIS 55 TR
(23) G . PR S AR R A
(24) BRZHEEE R ATITAER

89



PAR A BB A R 5

BankofChinalnvestmentManagement

(25) PEARFEIR (GEETR)  (ERIEEINEG) © GMTINEY | HEES T EIHAE FME
JEATAE SRR Rk & X 5%

(26) fR~FEEERMVARE, MRS, SREmSE, B ESE) o GliT
) A GE F ROHAA IE A RE SN, EREE AT T IRE, M3
[ it A i %

(27) LIS ERIML e E RS RIS, KN S EHEA N i

(28) Mk (HEEEY  CGEIEINE) | FESE TR K HAA HE BESEERARE AR
BICEHEGIEE N BESmHREA MRIEHEESM RGNS

(29) TRAFHEG M BNV A SR WM IREFNHARARSCTORL

(30) DARESEHAAL X, AR EUFA NH R AT A RABON i St HAt 24T

(1) HLHSIMEEM BRI, SHESVFMRE . TEH G, BB,

(32) AT ) 1 ST SR, BSFEMSCR BARAR BE ] BT A B R B R
JEATHA D48 S5 R T S B0V 7= 52 453 82 247K AR DA o

(33) I S Fk i (R S BRI ™ B0 2R B T R S R A N GBS, B R AR R £
AR, HIRE TR R AR S fR

(34) FHEGIEE NiE EEEG G G RFE S MRk, ROAFE S ARG AR 8 St
NiBf3%;

(35) HEHLE [ BATE NI S AT A N MR

(36) MIllGAREL VSR ECE PR B i Iy, S AR b IR s 2 Il A B T
N

(37) PATAERLIFE S A AN K2l

(38) AT 154 S H AL 5 A\ F 28 )i 50

(39) 39K KA R L S AR TN AL BT A FAT BB, NG HIA 2t AT R <
WAP= R0 FAESR TP AR BRI, AR TRER o 2 &) s AN B B

(40) VEENEHL. Hh ERIEM SR S A R 1At 55

(=) ESIEEARBRS X%

1. FEEHTE AR

(1) KESA FLE R EFEE T LSRRI e SR B AR AhsON

(2) IEFE. FEHRATTRAMNE RS EAMEE A

() WEREEHE N AT SRS,

@) BAESERERZ HiS, KRS

(6) TEHEGAEILNEHT, $REGH RSN,

(6) MRAEATES G IR A FHE B REESE TN, X THESEINE AR S & FEE X
FENERUE AT 9, XS HAh 2 N AR Al O KR T, LA

90



PAR A BB A R 5

BankofChinalnvestmentManagement

SR ERER 2, FERBUL EE R e SIS S NI 5

(7) WIEHERSHIHFHAKRE;

8) HHEIIFE A N BRL

(9) VEHRIFHNAIEE S A RIFIE R HARACR) o

2 FEFUE NS

Q) BOLETIMESTERT], RAREERNENZI, &L, SlmEte
SR LN, 7ok M e 3

() XHFHTERIAFREEEM A BCEIK T, BRI G 1) e 3 ST

() FRfkdE (FEE)  GUTINE) - EEEF MG RESN, AMINE CRAESR
= NN RS 5

@) DRI FFA AR, R H R BT AMBR SISO E, il
BEHR BB I AE, S N L EIE 2 BN Rk

(6) HEMREEEM, WK AFIT AEBERSESEHN, ShOREE S LI R
(ELLON

(6) FLMAUE B LG E B NIBIEAE,  # IRIE G T SR & 5 R Z0E 1
Pt H AR A AT 2

(7) AT SFANE A G & R E AT RS E BN BN (95 %, K75
PSR THIHE,

(8) HADRIEEIM AU EHZ AT SR AR AN B 15 R (MR AT V5

9) PRI ZIRA SR ERIFHINIE G & FIRHUE AT . W, IRl H 22 5

(10) WiORFEE AR A SRR 8 B (R 2 I Sl 2l 70 il 77 55

(1) FIEAT SFEANE A G S FE, SEeFE N ket e N RITHAMT
BN Bz IESR AR 2 (R 5T

(12) FEA4HE 7 ATEHW, AP EIEE S EZINC RS S e BN E L, %
FHORRIFE REAT R B S

(13) ZEREILETT™, T i &K AHETEK

(14) PHEEERA R, BIL. Wil ARCAMAR MBS E%

(15) RAFFEEHITEEIL M LA ffe, Wil P, BREER. RIEARESICFEFEHR
OBl FLORAERINTRIN 25 AT 20 47

(16) TR Ak P NGRS I SR A R H K& 7] S RAEIE;

A7) DRFEEERMAE, B (BESE) « GUTINE) - e &R SIEEEM A IE 5
ABHIR A ERSIS, FEREEAF B AT PR, AEa A\t

(18) XM Sttt TG . PR EMER RS AR, WA E AL
FHEETTHRIS R T L & S R ET; WRESEENA RPIITHESE

91



K S E A R )
BankofChinalnvestmentManagement
- = ———————]

A FRUE AT N, SR 5 ISR N 15 RH T 3 2 it

(19) RAFFEEFEE W SEEIIET: . M IR HABARC T R

(20) JMHESHEEEFEENV BN RS B F I

(1) 5%, HEESEINTENES R HE. ESMEHEREES MR, R
1

(22) FHUEHIWERDRMKI I 5548 BN

(23) MRS LN 4R 2 50 JHUE A S I AIRFA A S S S i AN [ i

(24) FHEHUE GRS MIFEE NS B & &M HREE NMKiE AT BRSNS
YN

(25) DR RFEEA A FECESM T, RARSHIG 5T, FIREE ST AR BT 5k

(26) EFMBAMEE N, PFFE GRITINEY BT ILERIRUE;

(27) XFEERIEINT 7, HRAESMEE NMOSEAT HRIERZFENIR Tt BEAMEE AFE
JEATIRTS R, ARSI B 2S5 R T S BURE S =240, 8 AR Y&
FHRLBHE

(28) 4RI NRid R A4 A RlIE A G A T4 R, NG I G B B R

(29) ZINEEEMFIEFE/INE, S 5EEVFIRE . EHL (5, IR,

(30) THIGAAAL. ARVEMAMEHBUE DA BRI, JAE i o o IR i SRR AT M B
HENN, JFIRANFESE A,

(31) PUTAIIEES AR BTFA N K2

(32) ANMHFAT AT T d 4 S HAth 1 AR )53

(33) TRAF-GHEEEFEE NSRS A A N2

(34) FHERERL,  rh EIIE 2 A0 SR AN R AR o T S U (1 AR 5T DA S 4 45 )
FUE 1 F A S5

PRI 45 PN J PRI B T N TVEIE W JBAT R 5%, BB B RIBTHE, Jindig

FRI A4 I A5 R AR H A DRI £ 54T
I FH ARV 25 1) FE AN PR SR N JBAT IR IS, FR4E NI AR B 5 (A G
SEEATIR ST

= ZeMPRAARSAE. WERRRIEF I

(MESBBRFE ARSDESHITH NBESHIHTA NS HERBUCRILRIA R, 2
SHBRE AR T —EEMHIEA RFHEER

(ST

92



PAR A BB A R 5

BankofChinalnvestmentManagement

LY HBIETR B YE P A — 1, SHEEGEIN ., B0 NBRRE &4 10%L) 1
(& 10%, FR)FZEESDPRE NCAFEESEF TR H RS METE, T H)FEUT,
ARSI AR

(L& iEE 4 AR

LS SR (YW

()T H 4

@R R AR,
HUEMIBRAL)

B) K ESMATA NK LT

6)FHILEFHN, HEFLE N

(NIRFEFES I FEEFEE NIRIFRE, HENE I E RIS = SRR A BR o

@) A S 5 HAFEE &

QYN FEE A TR SRR L5577 A BRI HA 2 T3

(L0)EANERN Fe 5 [ s rh ENIE I 2 e R ARG I o

2. A M2 1, ol RS E AR SIEE N SISt E a6, AHATES
AR N K22

(V)RS RS . BEEHEAE AN LA, S AR AR ) 2

(QTEVE R ATE G4 [FIRIE AV B A AR SE B R 2, B fml 2 R o 21 77 X

QYEVEENEMA (FEEEFE) BUEMTERN, ARSI RSN NSRRI
HIFE T, WL Mg, St s =

@A ERFE &Y, SEEHEH IS ERSS

G)ETERFE 2V, EEEHA SIedmI . HEVRTEEERZR0E Va4 i
BRI, R, TR e, A AT S R

OYEAE S EANERE B OL T, HSZH e AR eI Bl

(7) R R RN U A AR B I AU Ji 4 5 TRT A TR 2K

@YW BE RSN AT G 5 7] 243 NBUR S5 0 SRR AR FE R AR AL

(9)E 4 B R MBSO HE B BT AT N 28 TE S B AR R0

(LO)FIBVEHEF N B A TE & [ E AN T5 AT B S A A ARSI A IE T o

&)

OB BT RNE GEEANERL PERER S (EeaFH) 7N

5

o
m}*

H

SAEAEET R

LERFANEMEA R S G RAALEN, EEMPRA AR HEEEHAASE. EeEH
NRIGHE AEEBE A REA RN, HEbeitE A4,

2B EFEE NVNH BB RGN, Nk e i PSR PRl 2
SEBAND AYEH IR HE 10 HNRER T HLE, JFmE et N, e

93



K S E A R )
BankofChinalnvestmentManagement
. —

NGGERER), M E EABRREZ HE 60 HNHIT: ESEIAREAEE, E&TEAN
PN RERITN, MEEATHSE.

SARRIE B A 109 LA L (2EE AT NV D EA RS MAHFAT AR, N[
HEHASR I PRI EeEHAN T H RSP Hi 10 BB a4, FF4
T AR SRR BT M URAEE S N TR A GE AN, N2 E A
PO HikE 60 HN AT SReFEAREANASE, UREEH 10% LRSS0 A
WA BZATEN, NEARESFEE AR ReFE AN 2 Bl id e Hid
10 HNHERE AL, I B SRR IR R AT MURAEEEHN, HeITEA
JUE AN, M E B RBEGEZ HiE 60 HN AT,

A MEIEEHYE 10% LB AREA N — S IEOR ARSI AR, Tk
EHN FEEIE ANAHER, AREESME 100 LR3-S mEHa NER BT HERE
DA A AR S, (HREDIRAT 30 H A P EIER 2% %K.

5 A A A NMGE B AT AR S M IEAT AR SN, REEHA BTSN A,
ARG T

&
&

(M) BAEEHTRFE RSB BHAE. BRETR

LI MR ANK M HEN TR A RN FITESF T 2 E . gl J520
B H e HITREEMATFA ARS, AENBAT 2 HIT H T 30 REFREHN A . F
SR NREENAE DB LT A

(V) UAETTRIFTE) A0 7 2

(2) = BN )

@)=

(OPEZERS

G)AEBURFEE S M A A ARSI S MR A &1t H

(6)REEHEEIBAEAL A A ZOR (B EAR RIS AEBRAAEA ROYIR

QEEW

@)= HBIR A NS LTS

(9) Hi i 2 W L THE B X S R BB AT R T8

(10) HEEN 5 EEIE AN I HAB I

2 KB AP HT RGO T, iR AN guE By AR, e
BOE AN U A RIS AT AR PR BRI 20 TR AU AP R 7 (A
BRAN AR RS IR AL T AR 3o FEHRERIANI LR SCVFROE DL T, Rk
Ji ATRPERAIMN B, raE RS AR R T 5

94



PAR A BB A R 5

BankofChinalnvestmentManagement

BMHE NN E BN, R AT A IE RS TE NP MmO iR RS 52
AT HES AESE N SSTE N, R AT 5T A 8 BRI s r O S R RS L
THERFATIE: AN IR, W A AT B IEERE ST B ANIEEIEE A SIHE
b N IR R M TSR T M - B B N B AT NIEANRACTS R A T2k
AT MBI, AT SRR R4S

(EEHTFRE AMFE W5

1.7

W)ESEERE N R BT NS S AE I 2.

QMBI HESE AR EFEA NN M BURE NEE RRIRRENRE, B ot
FEE I NFIESFTE NIHZBURR RS S, W B NSRS NEANRIRR B 1,
ANFEMAZEARILT T o

)BT I RIS A AT N Ho R R IR LA SR s A I 7 ek
Yehih H CARTHRAC 2 A SR E kB R B8 BT SF S NAL AT & A RIAR S E A
GBI AR 7 A TR Y

@)W BEF BB ENRE -

2. ISR NS

OIGFF2TT

FE IR A LA R 26, BT AT 244 T

DA BIHIER G S0 HRFE B S M A S R, AA FUTUERT B AR S AR AN (5 AL
L H L BRI 50%LL (7 50%, RE):;

BN ISR NS HIEA SR A S M TR RELA S HIE . BIEAFFA A
S FEUE AR T2 58 %, Bl H RS R & RN E AR G5 17 1
SUCEAIIE, I HFFA RSN EIE S5 &S H A e Sie PR .

QBRI

TE R R LA R 26T, @RS AT 2847

DHAENEARIESG S FE A RVCEM)E, £ 2 /N LIEH NIEL AR EA

2 I NS A R B A ST NBURIE ST (O B FRRCA B ) Sl
ST b RO R LT AT B

) BERNTEM BN AN B N 1 B8 2 B0 AR e 17 SNSRI Ge i S R
NHER PRI, andEE A N SR SIEE NGB AR RN B, AR

AN EHEH B B NG B W3 S A TR AL S8 5 A
Bc H I SR A 50060 L

N

95



PAR A BB A R 5

BankofChinalnvestmentManagement

B) B AR WIS S At A A B2 FEAER M B AR R A B S 7
BB, ARSI EEEEN. R aFRMSBOERIIHE, 5808 E
HURESRARFT o

INFIF BT IR, WA GNAT SATHE I 5 B R oA 8], HafE AL
HE R A A AN BTRIIBGES E0 H NAREF AL

NYREARSERF

IRVEAREINE 3

(L)L IR AT G B TR I BT R S TR AR RIS S 2%

QESEIIN. FEHTE N P HRFA NG S0 H AR S 40 10% L LIRS0
A N T AER S AR N K 2 UOB AT AT A FF 3 B R A NSRS TR B R S A A

SRR

VX T RS MR NI HHRE, KRR LI DL R E SR RT3

KRN REALNN THEE R NSRRI K FISHESA B R, JEHABEER
IR S FIRUE S AR AR STRBGE RN, PARSEREH WG MTAR A& LRER
(K], ARG NHRE ANREH I WIRAENRCE DR RS BRE NIRRT KRRk,
S YTEAZINTE S A N K 2 BT A RERITE R .

FEFPPE . K HENTT LSS MATREA N R0 K R i e o ek FLAR
TR IR, FIERFUREANAE: FRENARFRREER, KaER AT Lk
I RS R A AR e, FHRIB RS A AR s e R BT 31

(@) B A RUNET H 3 S A 10% DAL (IR i a AR St a A

SR YGRS, SIS SAEE NI MR AR S H RIS, A3k
S RPRFA AR W U0E, MR — IR RIS RS O AREE AR #1 O (a) kA >
F 6 NH . AR BRI

GYREEMFRA AR SIHAENR MBS ERANS, nRF xR R s,
PSR S AT AR A TG 30 H KIS A% I, 2T EHR BEE I ORiE 2 /b
50 HA 30 ARG

YRNE e

DITT 2

FERIAFF LM, BB RS F R AR IBRUE R B A WO R R =0, #ie
FIARIREN, REHASERNTIHRE, SIHEEITRE, S8R AL S K
RERULo

REHBENBRRE LR BEESEFHIONEENN, HBBRERREEFFRSMEN T,
HIE S ANIBURE 5 RSN ANFRURRII R A TSy, T s

96



PAR A BB A R 5

BankofChinalnvestmentManagement

K

=
A

(R AT AU CE DAFTRER 2R 50% UL _E 2 Mok 287 A4 — AR %K
AR NK S ERF N
AN L HE L SN G R A SIS R (SRR FR) . S
S, FFABEAT RIS E . RFC NI (SR AL FR)SFH T

OV ERWIES

FEIBIRERRIT TR, ERM A EAIRAT 30 H AR, (EFm@E R ILE H S
5 2 DN TAE HAEAENLR S NI E T A SR A GETH A RER R IR tnti & A2
WAURIE AR IR, W A UEN LGB R IR s 28
3AEEMAHFA NK AR RIS AT HENBTHAT R

(L)RBUERZG. BRI, B

LIS HEETA N — S T R R

2 BB EIRFA N K2 RS A FRARASCRIVRF 53 RA -

(L)X

— BRI A T 2 LB By A A N (B ) P Rp e AL ) 509% LA L idid 7
B, B AUQR)FTHIE RIZ ARSI = i LA M H A FE 004 L — s 7 2

Q)AL

RS G 2 WK AR A N (B ) TR AU =202 — DA B (& =25
ZNEETTAARG RS AN LSRN FHE S E R, SRR g
G R AR RS I 5 A R

3EE MR AR MEI, RO RE EIE S &%, JFTFUAE.

4 REGE T RIAT R, BRAFETH NG 7870 A SOEHRHIE R, SRR EE 2R
FISGEEILE M RN R R, RS WA ANE B T & A 7R T,
BV A NG SN E -l S S DN TR AV TR E S Rl g RS

5.5 S AR A N K2R 4 77 s TR U

6. FE A N K2 IS TR B R — TR 5 N 41 10 A5 USRS, 24 73 TP B L 3B TR T

(UANIZ¢-2

L2

OIS RPN HEEGE SIS NS, MRS HIRAE NS R
NIEEAE SOTIR e EATE H R 2 WS S AR AV FfE2S 42 3 BT AR
REREHEABRN— 20 E RN Wb em i a N BTk, ek
B AR ERR AR AR 2 UOT A6 5 EATFE B 2 2 B AR RS
YR MR SRS BN G AR — A B L RIS (HIRE

97



K S E A R )
BankofChinalnvestmentManagement
- = ———————]

ST NAESIEE NIRRT, WK 2 TR 0] AATIE% = AR e MRk
fEIEEA

QRSN EIESNEIRA ARG LRI TS s, RS R A I AR

GRS FREA TR IR REE FAT U AT DK ZEHOHAT TR A ke EFEA
ARAATEFE R RS MRS A NS AK 2 ERE N SR IRGE A L,
HARAE EATR ARG S RIE R HE £ Ko R AR RIS s A B0 i
HHTE RUR—

2187 T

LEBHIT RIS T, TR0 RS BEARBUFI A N BN IR 42
BURR IR T TS, IR AN Hat B B 7 LA, il B A Zs@ AR 210
B, WREBENTT AT 3 A ENATIEE, FH AN T S R 7 LA AE.

LESHBRFE AR RUER F EIER SR AR AGREL 753X

LIS AHFA NKEIE A — BRI, ASRAR Bl 2 FHE 5 H Nk E
IR SAEEE %5 M HRA NS RGE I A h ERE R 2 HGE A s BT R S
WZ HEAR RTATRE( ) ZFHE RIE(D)-@) M H T H RS B A AR thiltze
EEM AR E RS T I SAT, KT ARE S ()R PTUERIHE(9)s (L0)ITH T2 H ) S e AiF
ANKE gl b ERIE R s BIE R 30E IR 5 T $4dT

2 ERMHE AT AR SRV S IEA N EEEHA, BT ANIGY
HFyo HEEEHN HEFUE NS NN AT AR S AT AR 2543

3EL M HHFA NK SRV H LR HEE 2 HNTESR A A o AR @7 24T
Rk, FEAEEEHIERANKSRBU, DA AEFES AN AR SRR

=%
= o

(MR E IR TN ES O FRFE AR HAIER, WFHE.

=, ZE&AFFRMAILNES. BF

(=) ATSIERZ 1, ZEESEFASHEIERSHEER&IE:

LI IR NS REL AL,

A PNDIRRL. A S HH, AREARaH RS T RIS, e H
A T A 24 P < A W] A L A R 55+

SELEFLE NDIRRL. ™ S HH, AREARSHIERESITE AERS, e MH
A TEH AR IE 2 TR AR AT BUR] X555

4.9 RS S AE AR S DL

98



PAR A BB A R 5

BankofChinalnvestmentManagement

(COEEMTHEE

LI F=E A

OEE AL, BOLEEMP=EHEA, FEEWP=EF A P EIE S0 T
HETEH

QEEMPEFA R A RS FEA . ESFEN. A NS WIS %%
(RIS LT T LR FENE M 24 72 N A ZE R JE P38 S 2 AT U A B TR N B

@RS EF AN TSR B (5. ISR, FEW G5
DA T LB () B B o

2B IEHART

BE A FZAL, SRR S & [ 1 S e i B S = a5 a7
TR E B

WESGRZILE, RKAESEMFERAS,

QES G LN, RESMF=EEHS M

GBS TIE A

@)X EES A T AN AR

(5) M ST HIT 48 FIT ekl SR AT H

(6) M TE T S45 AT HE VR R L

()RR = A Al 5 Hh IR 2

OV hIn SHEE A 1) RFH R

) AATIEEI P H 4

(L0 LT AR I T AT 43T o

3B

B AR R P ST A T B P I R R AR T A B2, T SO
B T IE LR S MG T 7= S Ak

Vs A W I TS R =

() AHEF

(IR B

Q)i A%

@SB N IS S A LB T4 .

FEEIA = RALHTH(L) — QYR TH R, ASELIEES IR .

5HEESMFEH A

BEEMPHERA G TIRESRL IR EIEE 282550 T H N RS54
N EE A RE KR A FEMF=EHSERELFUS: . WA 5t
WIS S BTaTTE, HIHESETH BRI AE, RS EE AR b B &% 2t

99



PAR A BB A R 5

BankofChinalnvestmentManagement

N, BEETHE NN 2R AR BT E M b, IR SRR PR TE A T B AR
e L.

6.5 I P R S SR PR AT

S G TE RN SA RO A MRS L

. SFRURGRTTR

T REEEE FPATAL. WA BT SR &G FA R, BeeE RS F AN
RSO iR, AEECE RGBT RN, AR5 B BUR 4R
A2 E [ PR2e it 57 o R A 4, $ b [ [ PRt 51 2 e i 2 T I A R U 3EA T
o MEA RONAEETT - AR L R, X507 HFEABIH LA, M3 s &4

PRI, A RHFEANIRT S E WD, REBse, B, Rogtgirites
FIRE I LS5, AE S BT NI EVER R

A GRS NI EVERE R

T, ZSAFRFBUASRERE SRR
AEEEEFIEAR )\, B EE SR B UG &P sk, R
AEEEFUE NS M. R RA RSSO .
ASE e A R PTENHRIRS, RN EN SLEFE N HENU RIS S
IAGPTEN, BN UREE A RIEANTE.

100



PAR A BB A R 5

BankofChinalnvestmentManagement

Fo+#y - EBETEEHIHARHE

—, EESHEMINEEA

(—) HEEEHA

YRR RSB AT R A F]

AL T AT X R R 200 SRR KR 45 4%

TrAME: BT AGH X AR % 200 5 ERK)E 26 B, 27 B, 45 8%

HBEZAS: 200120

FEEARN: FL

BT H: 2004 428 H 12 H

HEAEB IR RAAE RS S0 T . TR 2 E i 5557[2004]93 5

HAE A ARIHEAH]

HMTEA: 11278

). RRERR s

SUEVOH: FEGEHE, EEWE BUEH PERERSVEATRHAMY S .

(=) BEEFEEA

SRR T EE BT IR AT IR A R (R P EEERERAT)

FEMHIE: JER TR IX ST 25 5

Irostiitib: AL PR T R 150 1 Sk

HEEmS: 100140

PEREAN: Tt

BT HH: 2004 4209 H 17 H

BT SHECS . T ENER 2 AL T [1998]12 5

HETER: B ARA R

TMBEA: TAHIA AL SAT R ESGIET IRAT B A DRk o

FEE: Rre s

SENUE: WAL RGEH. . KOS EE NSNS IR
S RATERETR RERAT. RESLA KB GDF: TRBUTTR. SRfDr: AF
[FIMPARfs S, REESESAME; IFHERATRLSS: $ROUERITEIRSS SRR ARBRSAT IR AR
LR %S SROMRE RIS &b BT B H USSR I At 25

=, E&HE NNEEEEARS R EAZE

(—) BEEHE NRIEA JEEEI I IE KIS A RIMLE, SRR

i N [ IS
AT IRES

i

. B R

101



PAR A BB A R 5

BankofChinalnvestmentManagement

-

ARG G TR T AR BRI, 05015 T BRI 28 S0 I A iy
B T 1 R X X ) AR T2 B ) 90%. 05 ENIEME R B X0 I S
A SR I E K BB X BN D BAE, AR I EEAE TR AN R . AT
TEHAEZR T R RAFUETER) el TR, A6 O 5 T ERE R 228 00 W A i
SR E X b XIS U O EM A A S e (BFE ETR) , fEC 5P EIEES
ML E A VR R R & SR K E R B XIS T A TP RAT AR Sy I, LR Ble

B uTidg T R 25 P 2 5 RS AT 20 B N T AR T AR ERIE M & Fe VAR A%

PR B TR ANE A B E VU U eV A G e i, RS E B AERATIE
MR IE, ATLCR A NSRS

ARG BIHE N AR HIEEHRTAMET AL ST 60%, ILEMENYHAE—FLL
W IIBUR i AMIR T2 e 5013 ) 5%

o

#
XE

T BRSHE NRIEA OB E M A RINAE, SRS, it LT
B BEEHTE NI N IR LBV RIA A PR T S -

135 e & L

ARIEE ISR AMME T ASE LT (1 60%, BLEMF HAE— LN BUR R MK T
BEE VAR 5%, HPISARREFE & TS FHRIRES. MRS,

2 R A A PR

(1) REESFAA R —FHAT I H A I RS =13 E 1) 20%. HRAT R 22 Hh 3 AR
FPAESE MBS I A T B ESRGE — S U B I 3 A BEHIE S 2 A mT (015 PV LR PR VB A MR
17, BTERESFEREIK T AEASSZ UL R

(2) RBESFAF—HRIEUT. EFrERHZBRIN AT THEA S B 0=l
1) 10%.

(D ARIESHEA 5 P EIE NS 2228 U W B VTR £ T 3 [ R B X DASM) A [ SR Bl
DX T3 HERGAE 2 RRIE S 0 PP AR I R G BV {EIY 10%,  HA R — B R X 17
(RHIESR 5 = AT B 4 0E 7= I EIY 3%

(4) BEEARIGTAES TRl s m BTz M S 2 . Sa i NS4
RS AG R A ML 10% LA HAT BRSNS RAT B

AT LTI BRI N, 2 A B — WU R A BT RLE AR, I R — I SRR A
FEUERISE EAFFEIE TR I EAIE S, FEB R IO AR GIEA T 8 46t

(5) ARG ARMAINET ™ T EH AT B8 HE M 10%.

AR A B ARVl A RIRIUE AT 52 BRI 27 LA S Hp ERIE s 23 A s ) FoAth %

102



PAR A BB A R 5

BankofChinalnvestmentManagement

(6 FEGEIENE T SR — H B S, AMIEIS 2 S SR AT 20%.
(7) B A AME G BT LU AN IS B 5 P B G0 1 K 2096 o RS AR BTERA M-I L G
ARG N S — R
(B AH G HRAGEIUESF B ™ it S IR R S5 g U HA ARV AE 50 T R Rl A2 5
(), ATHSZ T A R BE ISR N 2 5 R 4 R 240 R RSB S R OR A — 3
(9) FGAFHRR T LU T A4
1) #4& %4 (FOFFundofFund) ;
2) B4 (AFeederFund) ;
3) WHETHHAMIE S RIS 1) 754
(10> BRMEATEEIR] 52 ZidHAR I B LAAE, AMFEAIE . 2 @ A AT H A
A R4 RATHIT = 10%.
FGEHNNAEREE S AT 6 A H WA S RITTH & IR RS & FIA 54
o ARG PR TTILBIRG], U LRI 30 AN TR H PSR A BRI RIS i
BT LI BR I ER .
3 RAT A AR
KIS GIATA B R T B A SR ey RCE B, A T BNBUCR L 5, (Al
ISR SES IVt
(1) AREES G RATH A A & T B8 = 1E Y 100% .
(2) REEGHTINL AT IRIES . BRSBTS . #BAE G L 5T
Az b ST IIAIAG D PRGBS 5 TR 58 HE ) 10% .
(3) AREHRRETHYEGL) . HHRFEHEE L HGRATEM, BRI ER.
D IS 5Z 50T (hEENARITERSN B2 B AT P ERE RS 25\ AT HfE HITE
TN o
2) oM TT7 N2 DA TAR AN A G AT e, JF HIEGATFEAR AT L2 Foti B2
1E5Z 5 6
3) A3 XTI HITHE T b A FE 5 5 1 Y 20%6 .
(4) FEGAE NP GFEATE ST HEEL G 60 AN LAE H A A o ERIE I 255 BEATAE
it Skl B AU AT AR AR T
AAFEE IS SUEIHETTS 5y, JF HN 2y T AE
(L Iz 55N FT7 ChERENARITERSN B2 BA7 v ERE R 2 A AT 5 PP
FIVELR -
(2) P RICTE T 6 AT P HE DA DR B RV T E AMIS T C AR RS TiTE ) 102% .
(3) BT RIITERS Gy AP BB T ARG 3 O HuES = AR I A I B RIS A4, —
HAETTEL), AREEGARIE O JE B AR B FIAL B A8 DR DA 2 R 75 2

LAY

103



PAR A BB A R 5

BankofChinalnvestmentManagement

(4) BrrhEREM 2 SAMES:, LRI LR LR SRl T E

1 4

2) AFEIE;

3)

4) BUfis

5) H B AR TR AMIC T A ENIE IS 2 A T (RS VP R F R B b LR (TS
G F T BRI MIBRAD) BN TR (5 R IE

(5) AT GABAEAEATINARZ L BN DTAE 5 FEAE I T 7 B8 ) 5 R AR A 2SR I A
— B A IESR

5.4 1 LRI IEH A0 2 5 E R 5 W R 5, H LN I8 SE REIHE :

(D FrEZ5IEREAE S HF T (R ARI TR RS ERER 2T 1S A
BRGNS

(2) ZHIERIGZ S, BRI E S G T AR DU RIS AMIE T C &
HHIEA AR 102% . — B34, ATEGAHRYE WSCRIA JOE A AL IR B a8 52 i ot LA
RRWETE,

(3) K77 B 47 1E (RIS 55 3 A B N [va) A S A IR S5 7= A (R AT TR R RRI G340

(4) Z 5 RIEZE Sy, BTN UESRRICTT A0 1 BEBEA T 4 AR R I ESS T 18
AMETSATBIA 102% . — BSE 7164y, ARFESARE DI S8 AU R b B O IE
F7 LA e R R 2L

(5) JELE NN ATE S S SUEIFIERIWAS Gy W RIEAE 5 H R A IR 2k AR L

6. SULTFEITL S IERIAZ S, I O AR JBEIES S BT O
R FIERIE S5 T AR T M W71 50% « AT ELBIRRGITHET, &R S 5T
Gy~ AERIESZ SR B R AT ARG B 557

(2D BEFE MRIEA REEEMIE LS ERINZE, MAFEICE L%
L 33 (D 25 (8) WU (13) 25 (16) HINEESHR R LT AT E . BEeitE
NI 5 W By O e i A B AR B A I AT AT B

(=) BEItE MRUEA RIS IUE LIRS EFRINLE, NS R I ETE.
EMPIFETER, MR SRR, SR SOBNIE . Ui, A B
S EAHEN R SR S SN AR S AT I BRI A

(M) G NARIEE S BN S0 S 3 B 48 & sSEPrit e fd SR A L
S B FAMAFLEIIE, B DA ROE A5 B BRI 1. S5 BN RAR
P 5 MBI B3 T8 N A R o i T NS R R 5 A R — A H T SR I DA
ARG e GFLE N BB, Bt 308 AR SGHAT PRSI, i BT ML PR R 2 1 RR

X
X

104



K S E A R )
BankofChinalnvestmentManagement
. —

FEORIELE R HABR P9 S ERE e 76 e ARR Y, B S0 N BBt K@ A U7 = A,
(RGN SUE . G H O B SR NIBA S FIURRELE RN A I, FEEFEEA
[z Hh N 2

(1) FEEEINA LHME R BHEESFEE NI, e & AR i
B PITIZE . WEESFEE N B, HEEIARIERNER IS EHBUE, 5L
SR NS SO TR BASIE ;. WS E NLIEHE., F8 & A RIAFEE il ity 22
SR 1] IR SR G M B 5 () S 00, i i N ISR e 45 B AR D B T A 25

(N RS NRIUES BN ST O A siite S ok, ATBuE A
HAG I E, BB RIEEEFLER), NTRBMEE ST, s Rk Rt &
HPNT&AH.

(1) BEHENRIESEINAE ESSEMAT R, LR P ENER S, [ A
SEANRAYIE, IR SRS PRI 2 B ATCIESEE, 54, HPT 7R
PEARFCE AT B, BORIUELE . 0V EST B AT A R, 7™ E s
LR NI SIASUER), JEEFEE AR S R EIEE 2.

= EE&EHANESTEE AL EE

(—) BEGEHINESIEE NBTICET I, A RIaESTE N L
SRR ST FFRIE S P & P RRERIK . S SR SR S P 1
FESRPUTE. RIS E ISR A MEE R MRS B R A B S IS 51T .

() BEEHNRIESIEE N A ARSI R EESF=SAT K E ., Al
AT HGEIR AT R BN TG IR TE 4 MR B S 105 B I (4D G770
LR AP I A IR, S LA sUB A ST A PRI . eS8 A
VST B3 1 IO B P At AT I 2 B G N Rt [ B, 38 A R R S 21 TR, ARAE
TERE HIRR P9 S S E e 7E FIR e HIBR P, 4 B N A U I e i e S T T 43 7 B ek
GFEE NBUE . SESFEE ARABWRAL A3 S B NI EAT A, FHEART: $5HISCTRIL
PR N EFTE M 10 e VA LS, fERUE I (] S AL A B FIUE .

(=) BEEHMANRIEESILE NG ESSEMAT R, LR T ENER 2, [ s
SHEE NI I, RS IR SRS PRI 2. FESHEE ATCIE S H, 54, FHP 7
PRI EAT B, BERIUEE . IRVEST BAR AT A BB, T E s 54
B NSR e I ANSOE Y, FEa B AR R 22

Iq. E&Ur=rReE

(—) G 7= ORI 5]

1. BRGNS NSk A0S NSRRI B Al
P B T Vi e o e L N s SN 0[RS
BHEEFEE NP2 ARG T M7=

<
&

105



PAR A BB A R 5

BankofChinalnvestmentManagement

A FEEAUE NIERRUE TS 53 S AHESRIK ™ o
5 EHUE N T E AN RIS 2 BEEK T, BRI i) 72 B S kAT
6. L ILE MRIEREEHANTES, HRESSFRMAMAERER S, I
TR HHATES, WHTRFIRTE DU ] AT W e fige ko
7 FEGUE NEBIMGEARIL. BEHE BB RO B I R ™ 4 R Rl A T 25 35 55
I, AMPRFTE USSR KGR I TB S, RS BN SIS NER e TS ML
B I RSN RE IR AT REAL L BT N BEAMERE NIISEA5%, BRAREEEE S
BE AR WSO Z S I e AT RSP, SIS ISR I A R i
BATEWIRE .
(=) Fp SR le LSRR G v
LI GRS M R G VA TG E AL P ENE S C S A IR SUEA FITALIY
“HEGFEL . GRS MRS E NI E L
2 e F R EEEEF IEEARN, SRS MAEH . EeBReil. EehIia
ANNERFE GEEIR) o GafFINE)  GMTINE) SFARe)E, REEEARCRE T e
W KA Bt e AT NTAL KR RATIO™  [RINAERUE R Ta] A, B3 BT MRS
K55 GRS ISP SS I TIR S, RS THR . RIS SRS 25 2 487 2
Z VA A EE M TR O R
AT E, REGERPLE S FENIIRMT, mE e B ASHIE TR
HH.
(=) B HREIK T HITALANE PE
LIEGFEE N AT LABE S A48 SHEENVA RIS I G AARATIR ™, JHRYEIE ST BN A2
FRAITE PR U o AT B HRAT T RS B4 th R0 NIRE AT N Bt a i« 2
SIE NI RILEIMTE NP LRSI (Bidh) , BEHMTE MR-EEESFTE MR R854
AP
AWM R LAMER, IR AT A SV S5 T 2, LG FtE AL G E B
MNAFHEREA TS 4 SOT AT HARRATI ™ 5 T8GRI S AT AT ARG 55 L
SIS E] o
QUIDRE- =tz SR PR VA k= 2
LA NRFEEAMEE NAESSL, AR B i A SR, TP LA PIEZRIR o
2 BEGIESF RO FALAMERS, AR T T RAE L S5 IR 2. SE e NS
LR % B R T NAS AEE B FA RS RIS, IR A S A K
BEATAIE G55 LISNRIEZ] o
3AE BRI DT SLATIES K P A SUE B SO AR E 3 38 N DA ST, K BE7
HANE A e E B DT

106



PAR A BB A R 5

BankofChinalnvestmentManagement

() HoAthl = AROFF LA E
LRIV 25 it T BEM LA FARI P, P AR 25 BT e [ SR Bl X AR R 4 [
T, FHEESHEE NBCHBFEN U 1 51T
2. B AT [ B DX VR RO AR DK - (RS A B A e 1), A 73
(N FEE = BBt A A N RS AR
M= BE I BEIME KRIWNIES s BT AT ISR M AEIE RS ST N BB
FEE I NPT HARE R o B ST ANXT ST N AL SEBA e mil IE S AN AR AR
EIHUES
(B> HESM =6 RN E R AR
S5ESMPHRNERG RS, HESEHANTT. HESEHEARIESZEN,
HEG WA R E R G FR R A I SE N FSHTENMRE . BRI A IEST,
SEPNRERESB BN SRS PG RMNE R AR, BSEIA N IRIERES I ARRESE
EFNRD A~ IEARMNEM. ERERA FRRE AR AR S G FZ& IR 15 4.
fi. BB HETENSTHRE
(—) FEEBHEMTHE. SRS SR A KR
LIEET=E
BEETIHERIRIL S T SME 5 (B &I RO S5 4880,
B G HHE AR R S B 1R IR DA A0 AU B, JE B B 1T H SRS AR 21 0.001 T,
NS RSN S RN B AERER, AHHE.
2. E5FEFY
F TG A5 B R 1B & WE P B AL S A A FR RSB STTH L, EHEE A
BTSN B H NP A B (8] S S S BRI A T N ST
IHEHETH S RIS IR AT RN, RSB NS HE T LA
SR FIEAEM, TGP E T AR S ST S5 AL & R, At
SMFES T TUT T RS EAIUT, Bk, S ARESE RIS, EAHS e
2=y o A Ay S | s i o N T /47 68 = B2 D B oy AV E H NN P N 22 S P

g

TLLAA
(=) B RPEET R IR AL B
LASEXT R
SEEPIARIBEE . BULE. SEFRAEATAAIA R RIS, HERBa6™

2. fAETA]

A ERARE, PRI AT A E
3 {ET

ABEEGE 5%

107



PAR A BB A R 5

BankofChinalnvestmentManagement

(1) b e 22 A E H TS5 5 BN e (S HEAZ S, BARGEAS
Z H SO At

(2) REMBERAIHE

OiEMe B, BOBOAE A ST sURATIBER,  H2Ab 8 H AR 2 TR A — BB i
BNAE, ZHIER M, DURIEAE 5 H i

@BEVHEATHAR ETIIBER, A, BT A WIRBUE BIRBEE, [ BEE
R P EiJa, 4%32 5 B LR — R A hi i e

B. it fE 5%

(D X+ L6, U5 I iisnSAT i &2 5 M BT aiE H P EIEsF 2 %
PTR80S S 1, PLRAEse o H Mt . TESE S iR AT IS
Gy SSFZANE PSR IR25 BRI O b i & 1 B BSOR 2 A5 2 gt AT A e A58 H
EER TN S o line AR K viesl 6N i N faerniioh = olin' ez A R v DUV ISR G e =

(2) XHFHE TR, S8 ZHHT B AU N A S LR KR REAT Al (8 5 7
PRI ATHE BT, B AN ST NIRRT, F K A5y 2R

FAEEFLE No

C AT EMAETTE

(L _ETrindarA bzl A 2P s 4 e e fhEH e 5 1, Bl
A2 5 H SN b L

(2) A EfTA R BA AR, ASANASRE R LA SR e, R FAMME R AR & A fo
Pl BATA MRS EIE I ATHE BT, HEESE A5 ANHA LTS, F it
57 2B 5 AR SR

DR e AT Y EWIREA

NI FE R E TR LSS58 50 I I B A2 5 F RSN it

EJEEAME 77

(L) bR St e H LTS8 5 BSOS Al 8 A5 H A5 1), DRl
38 5 A i {8

(2) AL T3 5 A (RS A A .

(3) FHHEMKTTIBT ATHE BB, HESEFE A A TTAHEL BT, &
VR LI B WS S IE S =N

FARTRBN LT B 5 58 5 HOUE SRl B 7 1

SHFAR AR, BOESZIR . B S MES, RNS R A AE E AT . R
R E IR R SANER), ST AR A, ISR AT E,
R IRAE S SO E R RE A E.

G.IL#

108



PAR A BB A R 5

BankofChinalnvestmentManagement

RELHNRBTET A, s R R X SETaiE 2R LA A H o B RERAT
BB A RV . 0 KB e Mk AR M a2, SR H A8 e
8]/ DU R (BB R (88 7 D R v ) El 2 145 5. (Bloomberg) 4 L) H e T 59678
iEEl ki

H. Bl

it i B AT G B BT b SR e LA AN A 5 TR &, AT 444
BT A= il B A TS %ot DRSO A TR s At S5 TR 5 B 4 S PR s 9B G 5 A B AR R A8
Fi&a 22 50, FEE M AEA DSR4 i H b S HEA T AR A i TR

St FAARAIARGR B H G BN 1] LA RSO i oA AR 0 37 AR i s 7 2
WAL BEAMTEHUTHIE R S TR A IR SR M 25 10 R R S0 B R R
ORI SE ARG TAE

B G EE N SIS OB 45 0L 1] e 5 250 55 (VI AR 1) B SIS HERF 6 Bt

ARG R A KA R I Bl R TN, e 8 BN P E AT IE MR 5, SREENE Ml
i, CABORIE S A E I AP, BRI S e AR AN E R LS R0 ) A
HUMFFIRLE o

JAEATATIEBL N, FEE AWK HASHES A—| TUAE 706 34 R P AT, 88
BN T I& B 5. AR, RIS N UCHHEARIEE A— 1 e I 7720 B4
BPERHAT A E AN RE RS L SO 1Y, B B AR LA O, I 5 RS N e s,
IR S OB RS A

KAAETIEO T, S BRI AT A—H TUIE 7350 S e AT, 15
FEENRR R T 3& MAE 770 (B, WA AR N UCAHLATRER A—H TUE A 7100
SRR EA BRI WA FOMETR, FEEEH A PTME BAREL, JE SR AR e
Ja, HEIRAERILA SO AR A

L EFA BHER, HHHEH 5.

(=) FEGMFFERRI AT

125

HEIBVERE, R TS ASESIEE A SO EN . B BN, 5
BN A S G R, TR N IE AR, ST AR th T 2
BIRIISEN 2B $5 N2 AR 5 25T B2 R A G T4 T

R RN AREEAR T SRR BRI BT E . RS
WSS TiAfe 2 T IHEARER G2, 5 R T EAKF I
Tod G JobdE, WEARHU), R REHIT.

109



PAR A BB A R 5

BankofChinalnvestmentManagement

HI AT IR PRE B8 N IIAE 5 SRR R B R A B O A 22 8, AN ATHL
JR AT B ZZ H ) 24 NS A 24 3 ARSI DA (H R Z2 B IS AN 415 R 24 3 N5
A IRIEASHAFRI L5 o

2 2R A E N

PRI A RS L SR B NG U RN B T A S B PP RIIE R, 5t
SFUE NGB BN H AR DUE, ABURGEL AN, M s s, ReE R
EEYNVZLE AR s

(D ZHORA, HMRG FNIERARN, ZH Ty N RS 7, R 3T
15, I IEZE R ARSI 2B DT R, T S E R N IR O AR 228, 4524
PG R ZE R ST T A 3 5T Wi, I BA T USRS FEAA 2
g I TEJEAT S TR SE IR, U P SCSS A 2 S N AR A I B4 A . Z2R BT RO

IERIEOLIA A R A TR, FRZEE OS2 IE.

(2) ZHNTT Rl e R B R AF AN BRI, AR R A0
ZHNA RERAHENNTL AR =T 751

(3) RIZEHE T RAF AN A AU 2 N AT I IR IEAS AR ) 55 o AR ST T 5800
ZERE DT, WER T IREA GG AN HFAARIEBA 2 H RIS A A5G B AR 5 NI
R, W THE T NI ST RS, SO 2 G B INE Rl A X AR AN A5 1 =
HNZA BRI BERBA]; GRS A DGR L FHN QLRI A SSRGS 52
P07, WISZA5 75 B 2444 H C RIS AN _E DT 1A 1SRRI ) SRR I e Sebrapi ok
(RIZERIHR 7 ST 4R ZE R DA T o

(4) FEMAHETH R DT RS MEUFE 0.5%I, HeEE N SRSE NNAER
BLHRK S5 24T SRR, AMHOB AR,

(5) ZHVHEBELHA TN, RS E NG A e R BRI, JLeitE
ARG At A G BB AS, QRS NI G A B kI, JE G N
PSR A B AT NIBEE . FRIEG A BEANEE N AR EE =I5 & i 50 Bk
FFARLAEREATIREERT, S E A TR TEE.

(6) IR BZE I L ENRIHER SZTT AT, I HARIRERNEN, 2 R
HABRE, e BN BATEURIRESCAI D ARG 52805 AR 1A STE, 2R A
ARUE BT 25 NEATIE R, TR sk t e A (1 9% PR 32 1 Bt ok

(7) HEAEE IR A SR AL B 25

3 AL

ZHORIUR, ARIVEFENN D L HATACE, JEBARE AT

(OEMZERRA ML ST FSFN, FEARIEZE A A A IR R E Z2 R 5T s
(2) MRAEZEAE A B B Z NP R0 30 DL 22 A AR R A T VPA

110



PAR A BB A R 5

BankofChinalnvestmentManagement

(3) MRy ZE HE AT S B = A IR AR VR 22 B AR S A5 AT BEAE A 3 s Hor J
SRR E RN TR R 0.5% N, FEGAE PN GRGFTE NNAEA I H XK 553
ITHEIEHEE, AMBOEHIAEHE; SEGMEUME TR 2R B B G AUFE 0.5%I, HeE
AN RE . IR SEE NP EIE 255,

(4) MRAEZERACHEN %, B ESSeSIL AT S 8dE N, B Eieg 5l
FIRATEE AL, FPatZeti i B IR T 8 B AT A

AFFRTEULRIALER
(1) HGEHNBGEGITE N LR E RS TMER, g R ZEAM 5™
AR

(2) 3t T PRIBUSORE 1B Bl E At 7 PR 3 B SR A o < 5 5 e R DU A AR EA T
ARG 2251, FRAE AR G R R, (A, X FHP RS
HNL FEEFEE N BN NSRS AT ERIB I (BTN A5 #REA
. FREEMEEATN FEGEE R GRS SMMEAIZERN, 12585E5R
RIS TR RS, S BN AR S sl A TIE A2

(3) BFARGUIRN, Bl TSR AR RS AU AL N R R, ARG AAKE
SIENBRCERIULE, &Y. SRR TR A, (FRAEAIUHRE, G EE
WPAEAR, A EENAARLEIEE N Al LURRRIG L D (HIEEFEE NSRRI
FERIFE T R I R

(M) EZEAGE S A S AU E N

1IEGIRTE S IUESFAE 5y T ik g 1R H el PR Fe A iR PR e T e

2 AT BRGNS NTCRAER TG S 58 P i

3. A EUB BB AR A I E AR, M B A O ORI NI 2
O R RE FEAR AT

AP EEAVNE T RSFRVEMEN, =SFERSEEAREHETCEAT
(Bt ivagthF

5. Rl H EEE B E 50% AL 158 UG r] 25 HE Rz ks FR IS
ARAFFEA EAFAE KAV, 22 5EEHEE AU — B0, BN S 2 5 fh{H

6.1 R S A A R E R EE T .

7N BEMFRFAANZRERE

SR N A 2D NS S B NI AR (S A, BB
NN R B LA A IR YRS A8 BN BT822 Gl A DRSS S B B AANEE T8 AL 73931
WERSMPRA NN, RAEIADT 15 4. WIAREZEIRE, WHAHEIURIETHE.

FERL AT N ESREG A AE AT, S BN SLRAA RPORIE S TE N, A
HICHER AT R, ORI RS, HERPER e Rk J AT AR R IR G

111



PAR A BB A R 5

BankofChinalnvestmentManagement

DA A N T3 IR ST DAMNO AR IR, JFRCRESF IR 55, BRAREAEL. M. ML=
AAME, ABHIAAERK.

B R

IAP GBS 2RI XU HFANEL O AR, Pr. R aEw
R, AT A BRSSP B B PRt 5 S i a2, it s bty 15
I PREETT 57 2 e D3 2 T A R R BRI AT phe. b BB 2RI, X5 FASIA LR
73, R )R R

U, XU AR SR g B S8 AT, & B4R, B,
REBAT R G S FMAIEE IBORER 55, 4R nahra N aidiiat.

APz N R ERE R

I\ FEERARE., ZiE5ESM=RER

() FE DAY

AP HFENZE 2 W LGB BEURRE, KRS 5
S FIFUEA TR ZEFE AR i ERIE N A% A SRR A2

() BEESFEE N I

LIEG AR,

2B HUE NAREL. ARIZEWEIE . Bl s A S St NI

BB, MIEHEIE . B s HAR R S B AR

AR ER AN 5 R E AR LR ST

(=) W IR

LILE TR A

WG A FZIER, BOZ M IEF AL, g IE A EIE R 2 B R kT8
ERIECE

QFEEMPIERAR A MRS EHEN . FEEIEEN . B NFHEZR LS SR 2
THm ATLL R EE R e e N R FEG IS S A T DA L B AR A 5

QYEREEM P EF T, FEGE P ANIESIEE NNA HETIATT, QkaRiEse. Bhig.
REMBAT R G S FMAFEE I BORER 55, JEP IR a N &t

@)FEEMP=ERA N TTEESM PR B S, BRI, FEM =R L,
HRIEHAT LB RS SN -

2B PR AR

BB RAIE, NEZFANE ARG S RINA RUE X e M B TE .. Sal
TEFERE R LR

OREEFZIL)E, KA HEAS;

QFEe G FZIER, mEEMIERAS RS

2
L e

m

112



PAR A BB A R 5

BankofChinalnvestmentManagement

BV AT IS BN A 5

(AN A AT A AN AL

(B)HSH 2 T 55 Pt SR AT 8 11

(B) ST TS 55 P HE LR LS

(MRt P~ E R A RS h ERE R 2

@) S EW A7 ) R RIS

(PR SAUNSELELE S

(L0 < R AR = REAT 7B o

3IHH

TR RIS P R T RS P E R R P A A S R, TSR

1L P IR RS MEE B 7 o SCAS

/A\
)

4 IS L R B

(O)SAHFEH B

() ZAPTR B

Q)i 55

(O PGB NI 2SO AL BREAT /0 .

ST RAL AT (L) — Q)IUETH AT, AR IS BTN

R S A

B HRHA G TRSS FAZEIHR P EIER 2 & 25 5 AN LEH N R E 50

s AR R RE RIS At MR RA LIRS, RS
ST AERER A S, BEEEMERER P EIE 25 A .

6. I M S IRAT
S TR MM BAT IS B EFEE NORAF 15 4ELL .

113



PAR A BB A R 5

BankofChinalnvestmentManagement

BoT=80 - EEHTREARS

B E R AR SR N — RIUIRS
BRI NSRBI S REE AN TR ERTEA AN, BnsEE RS IE . FERS
NEUT:

(=) ZESHFFE ANRREFE

1. FESITTEIKR.

H 2014 £ 3 [ 31 Hild, FE&EB ARSI N E B IRSTE SRR S0k 5
5%, FE A EHFA N AT 7E RL X ER L REAE XTI R LUK AR BOnS IR B = TR xR e e —
i, FESE ) KARIE S S AU N IERE A%

IR AR 1 HARE, BUREZEAT— N5 H, FESmEREa NnlieB e A, =R,
PAEENE R RIE . REXTKERA T 1 HRE, BUEBEAT—NMCHH, ESmERia Nk
WAE R PEENERRIE. AP EA WS 15 M IEH AEFL, BBz
BRGNS H, H#EFERERIE.

LR N anE UL R SR D RITR SR RIALL (400-888-5566 iF
HHPMESEEE N T RS Efl; 2) BRESEHAEM (www.bocim.com) sk 52
WPHAH, HENUIK S BB Bt T B BER: 3) KORH IR 2R S IR RS A

(ClientService@bocim.com) , FEMBHFHVERITE AT, #h4 . R R PR A S AER
HE E-mail Hikik. FHLSAS ERIK PR (R, FEXKER, 4Ok | &
KR CHEE. ZREE, PR, AR .

UIBEGEE AR E BB HOE R IR B IR SS , ARA FREA [ H R IER K B

2. HABAHICHIE B B0RL

(D) EHEFRE RS

IS e A RS R, BT R DO e 1 IRIE, e R RS . e
SE BT IRV R AL S A AT A

(=) M EZGR%

P r i B S LR P R BRI 45T by Mot AT AR B A . $RBE Tl i
EHAM FESTFE Wik www.bocim.com) FREETFF, AW, B, IEEISELSS . RETETE
I EA2 GRS 2 1, VA HIA S .

(M9 15 B EHlRSS

BBt AEN R S BRI 2RSS PSS E B E R FE, SR B B
HIPE FHURESS A A E RN R RO EHIIOE B ATERINE B . 5 H M AuHE.

TEZ G N A S AR T R TS o b 55 Tl 1] B B AT A

114



AR A E IR TR N B

BankofChinalnvestmentManagement

—

() BFREHOHEIERS
& RSty 5 BB R 4E 400-888-5566. FE it 4K 24 /NI IEEIHE R S KA G L

e i SRS SHE S A

115




PAR A BB A R 5

BankofChinalnvestmentManagement

B ATUE - HARNAKEEEIR

RIS AN FIU AL ()« GEMEINE) « GHEINE) . (BR
PRI SARIGEE LR E N 2 G Thk R, RN A

1. 20194F3 H 7 HESFHATE (PHRESEHARAT XTI EE G RS
WEHRAFRNE MBS &S 5 R EES A5

2. 201943 f 28 HILSE A TR (PHRAIREMGIEIFL R4 (FOF) 2018 AR ER

3. 2019 423 F 28 HIESE I TR (HERAIREIGIEFR T A4 (FOF) 2018 R4 4R
& OOHED )

4, 2019 4% 4 F 8 HESEHHATIE (hEUEESEIHARAR S TR EM 6 FE L
B ERAT DS AN it P S AR A A 1)

5. 2019 4F 4 H 16 HIEEF TS (L&A IR A R TR/ R T & 6
BBRA T AIE R SR A [ 2 5 H SRR BE S I A )

6. 2019 4F 4 H 18 HESEHHATIE (PRABRRISIFAR TS (FOF) 2019 457 1
R

7. 2019 4% 4 H 18 HEESEFHATIE (PHRAERRISIEFR IS (FOP) THrsEui i
i (2019 FFH 15D )

8. 2019 4F 4 H 18 HILEEHHATIE (TERAIREIUEFFR TS (FOP) TAZEu
FAHE (201945 15) )

9. 2019 4E 6 H 28 HIEEH AT (PREESE HA PR A R S Tl v a Bie e
B AT

10, 2019 4F 7 H 17 HEESEHATE (IS EHA R AR T M EES IR
RIS M BRI A )

11, 2019 47 A 19 HESEEATIE (PRESEHAMRAFT X TR EEA QA HE
HIAED

12, 201947 A 19 HEESEIATIE (PARABRRISIE A S (FOF) 2019 425 2
FREHRE)

13\ 2019 47 A 31 HESEHATIE (PHRIESEHATRA T TR E JagHh ol 5%
HSTM ALY

14, 2019 4E 8 A 26 HESEHEATIE (TRAERREISUESR TS (FOF) 2019 4E4E
FEHRTED

116



PAR A BB A R 5

BankofChinalnvestmentManagement

15, 2019 48 f 26 HEESEHIATIE (PRAIREIIEF I TIESE (FOF) 2019 FF14F
FEIRSE (RED )
16. 2019 4F 10 H 14 HESEIATIE (PRESEIAIRA 7T HbE AR
A R A TN N S A BN A )
17. 2019 410 H 24 HESEHATIE (PHRESEIARARREE (AR
RGeS B EINEY BT 113 HIE S 4 A RITE I A )
18. 2019 4 10 H 24 HEEGEHATIE (HREIRFEMIEFR GRS (FOF) 2019 445
3 R
19. 2019 4F 10 H 24 HESEHATIE (PIREERFEIIE 73S (FOP) E&E[F)
20, 2019 4F 10 H 24 HESEIATIE (PRAFRIRISIEF LT E S (FOP) FRE ML)
21, 2019 4F 10 H 29 HESHFATIE (PRI TS (FOF) HFHEs
WA (2019 4552 5) )
22, 2019410 H 29 HAEEEERATIE (PIREPRUMGIES RIS (FOF) HHHESE
VLI EE (2019 4E55 2 5) )
23, 2019 4F 11 A 12 HEGERIATIE (hHUESEIEIRA R T At 554
HEARA RN T S EIAM A E)
24, 2019 4F 11 H 30 HESEHEATEG (PHRIESEIERA R TIE FEES 5815
MU B2 A BTG BN I A5 )
Pt @ e R T S d i s A ] IR A .

5
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BoTRES - AFRRHBFRARERTA

AHE U PAERAEARS TN BRI HERENEMEICH R AT,
BB AR AI R e S A B RT3 TA SR SAH SR B R s NP, (HR B S
A5 A

G E PN SIS NRIESCARINE ST A S N A S5

118



PAR A BB A R 5

BankofChinalnvestmentManagement

B ANES - FEXF

CUR S B AP AEAIE G S BN AT N AT, S5 nIAE SN AR A S 3 &
B, AR A SL R Bt

— I ENER AP R R IR IEKIE I B RS (FOF) BOZH) S

o (TPIRERFISIETF TS (FOF) & a1H)

=, (PIRERREMIETFR TS (FOF) FEE RO

PO, (PRI B PR A R PG el 554U

T (ARG E AT IR A RIS S & HRU)D

AN~ AR

. HEEH VST B AT EiE

NS SEEFEE NS TR EL I

AR S HAIR AR
—O—O%A=H
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