CRATRESTRTMAS
ra BANK OF coumunicaTions M Schroders

RRET ERERRB SRR RERES
2017 FEERERHE
2017412 A 31 H

HEFHEN: XRuPEEeEEARAT
HETEEN: PERVRITRBERAS
mEXHEH: —O—/\FE=ZH=_+/\H



TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

§1 EEHRF

1.1 EERR

BEEEHMANERS. EHERIEARSG R FERRLE. = FUHIRIREL
ORI, RO H A SRS . R A e B M AR AN ) AT VR ST . AR
JEHRE CE =2 Z U EASTEERTRE, FHEEKER.

BEHE N BT R AR AR (LR FAR A BT IR AL S A
FELE, T 2018 43 H 27 HEM T ARG F I &48h5. EERIL. FIE B D
W42t ity . BEHEGMEENE, RIEEZNENFERRICHE. R’ SRR
IR

B & BN LLESEE H . SR S R NS BSR4 , (EARIESE
é*m”ﬂ
SR AN SRR I AR R I . BTG K, B FH AR BB TR mT
ﬁ%m&K% {1048 B 1 BH A5 S FL T

AAF FEAR A T B R IR, BBEE AR TR, RIBEEAE EERS 1R
o

AHRAEBIA 201741 H 1 Hi2Z 12 A 31 Hik.

&
[\
p=i
H
b=



m LRRTRELTAAMAS

BANK OF COMMUNICATIONS ﬁSchodars
§2 E&FHAN
2.1 EEEXEMR
A lp SRR RAR &
A 519726
5 oY 519726
Y (B LTI
EeERAERH 20134 A 24 H
A== IN AR it AL A HEA TR A A
ety H LAV ARAT B A A R A =]
i 5 WK I S A AU A0 682,553,276.26 43
B G RAFEL A AN e HA

2.2 EEmhi

B H b ARFEGAE PRI R AE R A &2 2 FR T, 15
) SR B TR AR DR A JE ST A E K 1E

A Fe iz FEE 45 /K (CPPI, Constant
Proportion Portfolio Insurance) J5IEE, Z)7 RS T%

BT RS 725 KR R AL A T IR EL ], DA R AR
FELRA B AR G224, FFRI R & T R A
el R CR(EIG(E H 1.

b g L B R 1 SAEHIRAT E WP a3

U I 25 ARG R — RIRAR GRS, FiEFRREetET
R XU it Aol o

23 BETHEANESITEAN

T H HEEHAN HEEFTEN
AR P R A A PR A o
LK ; o ] O AR AT B A A7 R A
[=]
4 T 4 BifE
EEHEE | BERHIE (021) 61055050 010-66060069
Ui l@iysld. discl
: FL - IR 4H P @Jys‘ com,disclosure@ tgxxpl@abchina.com
jysld.com

B RSS W 400-700-5000, 021- 95599

203 7 £ 38 T




TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

61055000

R

(021) 61055054

010-68121816

24 ERBETN

R B R IR SO BN ELIBE

www.fund001.com,

WX 41k www.bocomschroder.com
H GG & BT HEEFE NI

§3

3.1 FESTHERMY Bt

FEMFER. ESFERIARMNELIERRL

SWEAL: ARTIT

3.1.1 HEEEERERs 2017 4E 2016 £E 2015 £
AHA B SEEI ad 3,908,227.23 10,920,966.63 64,450,065.19
AR 9,758,673.32 -12,162,781.47 60,256,166.79
RS OE S VN

. 0.0115 -0.0155 0.2137
HAFE
AL S0 A Y

1.20% -5.43% 20.90%

K%
3.1.2 WIRBEEMIRRR 2017 4EK 2016 K 2015 &K
AR AT o Bl 2 &4
. -0.059 -0.071 -0.047
AR
AR R & %= e 690,812,036.90 1,010,297,393.97 256,608,764.95
FARIE S RE 1.012 1.000 0.987

e 1 AEEWSHRE ARG NNEEEE 7 2 & RS, Th A S G I Sebs

e 2t 7K T BT P 81 K

2. AWIC sl s fe R G AR BN . BB N (A S A i
gl ) FERA S A RE,  AIIRE DA Cse B in A 2 Fe i (B A2 3h

e o

Eud;
~
=i
B
%
=i



TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

3.2 EEHERN
3.2.1 EEHBUFEH KR RIS RS RS R K

. | MkgREs
ey | PTIRRIEL | St ﬁe‘«é e
VAV N — R 32 AL
B | gy | AR | R %ﬂ% 0-©® | @@
b 3 v V1N
i =l0) =A@
@
oE—
[E 0.20% 0.04% 0.24% 0.01% -0.04% 0.03%
i £ =4
Ei: ' 0.00% 0.05% 0.70% 0.01% -0.70% 0.04%
\ﬂ_ _\A/\
Ejé’ M 0.60% 0.05% 1.41% 0.01% -0.81% 0.04%
o4 1.20% 0.06% 2.79% 0.01% -1.59% 0.05%
U o 15.70% 0.60% 8.99% 0.01% 6.71% 0.59%
HEESS
[ A= Rk 42.26% 0.53% 16.25% 0.01% 26.01% 0.52%
245

T ARG AL ST bR i Dy = AF VAR AT 8 WA R 5 W 2

322 HESARARURESHBRTHAMEE KBRF LIS RS LB R
R

64.62%

58.16%

51.70%

45,23%

38.77%

32.31%

25.85%

19.39%

12.92%

B.46%

0.00%

2014-11-17 2015-05-29 2016-06-09 2017-03-21 2017-12-31

|—=REERARE — LEEA]

2013-04-24 2014-02-04

E: ARV EESSFRAERHER 6 M. BEZ USSR, ARSHIIR
77 e B PR 5 2 4 5 [ S 53 0 W AT SR BB LI I 20 5€

25 T £ 38 T



TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

3.2.3 HESESFREMURESRFFENE KR KI5 FHLS LR A 2 1 B

20.00%

15.00%:
10.00%:
5.00%
Nl N Il -

-5.00%

2013 2014 2015 2016 2017

[ SR (AR A W L]

F: BEURHEIN 2013 454 A 24 HE 2017 12 A 31 H. #EE&ERIERCAFERFERE
KR A W0 G S PR AT S5

3.3 FER=FESHHHELEFR

Bf: ARt
—
10 'ﬁj\ﬁ T T AN R T h) I
| TR | B | RS |
FE ) g e ) HIE
élﬁ o AR g s/ ="
2017 4 - - - - | -
2016 4 - - - - | -
2015 4F 3.010 | 90,061,825.83 - | 90,061,825.83 | -
At 3.010 | 90,061,825.83 - 90,061,825.83 -
§4 BEARE

4.1 EZEEEANREESLEF/N
411 EEEHAKLEHEESHAR

AR 2 i I 4 I PR A B R 48 P IR MR S IE MR 5 42 [2005]128 5 SCHEHE, B
LIBHRATIRM AR A PR T E AR AR P EERGEERE (EED K

26 T 4k 38 T



TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

MAERAF LRI R LS. AR KSLTF 200548 H 4 H, EMtEHE Ly, HMx
AN 2 NR . Horb, SOBHAT BT IR A FFEAT 65% Mty % a5t
HAWRAFFFA 30%HB G, T HEE SRR (RED RBARAFRE 5%HK
o AEIFF N BACHRME D EE P E B (B ARA ARG S o AR A
GE

BEREHOR, AnEH FTAFREMY, i, RARGH., @R G
SRENR 78 Rk, HABEMREEEEA . L5 (ETF) . QDI 4
ENGIESE -8

412 BEEE (RELBEN) FESLEBE
ARG ESST (B |
W4, % ) B i B

MR
EREHS | BEE W

Tl L, K

R HEATT

T 2 2=

- 4 24, JifEIeTT
e R b FE AL A
e 347 B 2 7
SERAREAR i
KRS, & = CI;I;%E
RS BASC A HARAF LS
HH;{;@:#‘ . L
S ORGSR,
W fEg . A RIS A
ey PR S se T,
e A R 2
T PoTS 2017-06-10 ; 114 | "mFE ks 3

P 2w

L

77 SR ga . Horh
25 2007 4F 1
Pt 2007 & 11 H
TR EF IR 9 HZ% 2010 4F
KBEE. X
e 8 A 30 HiF)%
BRI 1 o AR £ T T
iy ol F= Al
s 4 e s 25
N -
o 2008 & 10 H
(Z\%)m& 29 HZ 2010 4F
V4 I 8 A 30 HiF)%
DI /o I j_\"f%'/f‘%,f%iﬂ:‘u l’l&
AR AN R
BRI EHELH,
2011 £ 6 H

&
-
p=i
H
&
b=



®

LRRTRELTAAMAS

BANK OF COMMUNICATIONS mm

28 H# 2013 4F
6 A 16 HAE4R
HIKFERAIR G
AR T 4
&4,
2011 £ 8 H

2 H&E 2014 4
4 H 24 HAF4R
R m SRS
BREERE LS
FE, 2012 4F
SHOH=Z
2014 410 H
7 HATRER it
(S EN e it
W TR R4
(LOF) #4&%
FE, 2013 4F
4H1HZ
2014 £ 4 H
24 HATARERT
oyt 2k
eHEAH,
2013 £ 8 H

7 H & 2014 4F
10 A 7 HAFHR
(5 VU Z=4 6t
AN A
eHEAH,
201349 H

18 H# 2014 4F
10 A 7 HAFHR
S Y E== AN
AN A
eHEAM,
2014 £ 5 H

8 % 2014 4
10 A 7 HAFHR
(5 H s ALiE
TS
(LOF)Z: 4223
2016 FEINAS
RS R &%
AR AFA

FvEE

ATARI A f5t

2015-11-07

2017-06-22

6

e, SR

2H 8 T 4k 38 I




®

TR RESFAARA
BANK OF COMMUMNICATIONS ﬁScl'mdars

I\ AER4L
ffize Ak
ALARGRAE R
KA 5
e IS AT
HHF6F.
AR 5
mfiidE. &
LU ATIE
i, ST
FA a5t
I\ STHRER
BERARS
ATARI AL
5 5177 (R 4
S45H, A
) [ 52 Y 2
a2
i

BHME Y K2R A
Bremit . AT
S RIS iR
WA PR A 5=
EHHAHE., 5
WA,

2013 SN
RS it &
HARAR, H
R E LT,
2014 £ 8 H
26 H# 2015 4F
11 A 17 HiBfE
KL HR it % i B
60 Kfiizs ALk
FHREREEHESE
23, 2014 4F
S H26 HE
2015 4 11 A
17 HEAHR
it 27 1188 A e B 5t
AN A
GRELH,
2014 £ 8 H
26 H# 2017 4F
6 A 21 HIEH(E
R HR it % 1 5
XA H A FE655F
AR T 4
(3 4B,
2014 £ 8 H
26 H# 2017 4F
6 A 21 HIH(E
R HR it % R AL
(=] 53 73 IR 55
BREENHESE
23, 2014 4F
127 15HE
2017 %2 H

17 HEAHR
it 27 i = UL 2
R BIE 5%
ReResH,
201541 H

19 H# 2017 4E

#

p=i
=

=




®

TR RESFAARA
BANK OF COMMUMNICATIONS ﬁScl'mdars

2 A 17 HiEfE
TR A
g 2 £ 75 Y UE 75
BREERE LS
FE, 2015 4F
130 HE
2017 %2 H

17 HEAHR
it 27 1 = R A
Db i | gy
ReHE&EAH,
201545 H

9 H# 2017 4F
6 A 21 HIH(E
R it % i Al £
i Y ke ke =ik
e Rb A A
SLH,
201547 H

18 H# 2017 4F
6 A 21 HIEH(E
AR i % R
RIFUETF BT A
EHRELEH,
2015 4 11 A

7 H% 2016 4F
12 A 29 HiE T
TR IR AR
RAE A AR SR
BREENHESE
23, 2015 4F
11H7H=
2017 % 6 H
21 HAEAFEARH
it 2 1 SR AR A
TR TR
EEMEeLH,
2015 4 11 A
9 H# 2017 4F
6 A 21 HIH(E
AR it 2 it =
g 2 A5 75 Y UE 75
BREENHESE
23, 2016 4F
3H25HE

010 T 3k 38 T




®

LRRTRELTAAMAS

BANK OF COMMUNICATIONS mm

2017 46 H
21 HAEAFEARH
it 2 1 SR B R A
TR TR
EEMEesH,
2016 412 A
30 H % 2017 4
6 A 21 HIH(E
AR it 2 il 5
g 2 £ 75 Y UE 75
BREENHESE
ZF, 2017 4
6 H2H=E
2017 46 H
21 HAEAFEAR
it 27 12 1 R 3
T BIE SR
ReHERH,

vy

w

AEARRAE R
PSR N
R SR
s,
M Al
I SRR

MALFHITF

ALARME 2
s, &
HRARA 2 f5t
5 SR
JR 8 R iR
BHIR AR
SRt

2016-06-20

2017-03-31

24

Hi L+, A
KGRl f A+
SN2}
et 94F
ST AR R
wLEALR,
AT P A
B PRA ] =k
WRLH., ®IR
B s,
2015 AR
R 2 R A
AR AF
2015 4 11 H
21 HZ 2016 4F
12 H 29 HiH(E
TR R AR
PRASE A AR S
BREENHESE
ZF, 2016 4F
1HOH=
2017 £ 3 H
30 HIAEACHR
it 27 A 388 A it
TR AR I
EENREeLH,
2016 £ 6 H

o110 T3k 38 WL




®

LRRTRELTAAMAS

BANK OF COMMUNICATIONS mm

20 H# 2017 4E
3 A 30 HiEfE
AR 2 R A
PRAE A AR SR
BREENHESE
23, 2016 4F
9H7TH=ZE
2017 %3 H
30 HAEACHR
it 27 A M Al i
T BUIE SR
EEMEesH,
2016 4 11 A
4 H%E 2017 4F
3 A 30 HiEfE
AR 2 A
afifot fii 27 MRS
BREENHESE
23, 2016 4F
11 A23 H&
2017 %3 H
30 HAEACHR
it 27 A R i 5
Db i | =gy
EEMEesH,
2016 412 A
30 H % 2017 4
3 A 30 HiEfE
AR it 2 i 5
g 2 A5 75 Y UE 75
BREENHESE
23, 2017 4F
2H24 HE
2017 %3 H
30 HAEATHR
it 27 68 i R v
fic & VR A AR
BREENHESE
2,

ATARRAE R
KA 5

e S AT

HHFERZE

AR SRS

mfiidE . &%

2017-05-24

54

T2t b
PN 2 230 2= 2 1]
+, FHMHREL
Frpstte . B
4, 2012 4F-
2014 FATHK

%12 7 3t 38

=




h LRRTRELTAAMAS

BANK OF COMMUMICATIONS ﬁScl'mdam

A UEFR A FC R 75 0

e AR G LIP
SRR IRATR 2014 FEJNAR
ERIREESR WD I 4
H Bh# HAWRAA,
{ERFFE . AR
RN R 2

e 1 ARFIEG 2B (WD AR IR H I DAL 4 & R A2 20 H B0 714
MR EIAS a2 H ok

2. ARRFIFE G (BHHED UETR ML EERR A bS5 Aol )5 SGE M A EIE SR M
= CEZFEA A BB B INED) A RILE .

3. EEZM (BN WEAZ) (nf) BOERERESE AR A

A
= o

4.2 BEANREG BN AR GIEEERTEBILA 3
ARG WIN, ARESEHENEEMRE (R NRISMBERETF R EE) - &E
G FEMEAAE SSEEE . BE AT TR E, ARG WS B T SR
FUAIIE AR B0, AR AR AR 3500 KU 2Rt b, e G A AR KM 2
ARG WIN, ARG BREEGNGTE, EABNBERL S MKRIKI 5, a5t
VWHL W ARG G0 REEEM ARG FNAE, RERFE SR
A ANHIZE AT

4.3 BENXTRE WA AT 5 H U T T B
4.3.1 AL 5l BRI T

ANy TR GE T T (5 5% 42 1 ] PSR 2 1~ 5 o M 42 ) R DRAIEEE T BT B ) e
WP AP AT BN IrE BN A B A s, BRI R R SR E R
JUB P B ) PR AR I BE AT AT A S o B A ) R AR iR R

(1) AL FEILERHR R TG R 6, Pravt iRy ra R s da a-r
TERS B DR S 3 5E 2 & FEIRAHIE 7E SCRF AT S A3 B8 R SR T 27 P HIHL 2

(2) AFRIRGHEHEIRENA S PATIRAR S, SATERTLZHHIE, # T4
B HATREN AT Z S 0B, #REBRHEAESEA TSI . MT5E
G AT SEN AL Gy, AR I AR praddise. el ie f R, 2anEid s o &
JHATLEBI M X TARERF TSN AL . AR A SGEAT IO 5 T i LS
EE A5 93P 4 Jir DU 4% S5 BT AR ST 8 5 (R0 B8 7 G0 A8 5 45 R IEAT J0 i«

(3) AL ISR B SRR, B 5% 2 R 08 DR AR B I ST A PR )

7y, HERRABIE ) KAE LB RE 1 A AN T TIAE S A AL AT A3 5 5 ok
AL, Y AT RS B, YR T BB AL A 1 BN B, DRAIE S IR BEAL A 5

13 T 3k 38 T



TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

Gy R AEASL A, BT VEA AT K& A o MR A

(4) ALY IR BN R LR ANAZ 5y X6 T2 e o, 1) W f 10 95 228 12 J2 6
YEPREFP . AEE N ARG iR sl e 2L, AR AN R BB AL G A5 H AR
BB WA BEBEVE B AN SCIRA 5 PR 1145, 4% 2L LA R BT AL & AL BOR GO 7
MIAE Gy 3 T2 e, G A PRAESC R AR SR B AU 4R A 5

(5) o] Az by A B3R AT H B A S AT v i ds, XU B B 0 5T
BN E AT G IATE R M, TRZEEREET 3 IR 2 7] & B AN R 3558
AR R 0 B0 RN 2R 28 72 S LA S AR RIS 1) & 1 ) R0 22 53 22 5
BT ST, BT VPAl A S 30 R RN SRS 22 P28 Zy il R AN S SR B

4.3.2 AR5 H ERIPATHO

)

AARTE N AT REPAT AT Z G, A PR SRR A S @i e
DT ZoBIEN TOREA &S, ARIEGEHNRKIUEFER AT 5

FERIAT N

4.3.3 RERZEHITRNKIT RS

AR TAMGE AR E LT N AIREHIN, AR ERER A3
MEZH A5G P~ P 5a R B I 32 5y S IR B0 88 By i ATl i i 27 =4 H
AL E 5% GG, AkES5A LA EHE AW A S AEA RN EE N GnHA.
3HW. 5 HA) RS NZ SN ER DI .

4.4 EEAXRE BN SRR KAV SR I3
4.4.1 RE A ZS BT KIRAIBE S

2017 FhiFF I R 2 1 1 KME EAT, JRA EZORIE T BN LA 51 ZEAT
JiT, 2017 SEEERIH I A BT = S5 AR — BOiiy],  (HSEPRaa 2 RAE WL, 2UF R
FF VPN, RS, TR G U ZE KSR KRR ERS T
T BRI e K EAKITTH, BAR CPLORIFAEMCALZ AT, (HIRRIR™ 51K
PPLER, JEAKTIATH AN ILaIT . BMBOR SR T, R RESRT,
PRATORFFRSE PR ST B, AR YRR IRAL, B IR, RSB 5 O HE iS
BT KSR R AT R, B KBRS AT IR EA R LI BT s
W35, FRRRRAT RAEERI R W BB R AT A I S U ) i 2 T
WiGd. Ak, BUUEE BRI G e —ERE L 7 iimhiEds.

Baa ti i1, MG e AT RSk 2 2017 F i A B BRI SR LR ey
XSS, . Al R, BATHONE SRR R MR, N FERE 1T &
R IR AR R A S KBS (A ST i e 1) S S AR S SR B A o
BERIAE 2Pk BLAOB IR SRR 18 Sk A Y BAT AR R R B

14 T 3k 38 WL



TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

HAEBAEHE, 2017 EARH A% CPPI RHS, R RA G2, FR
P BE RS SR FIAR ST RN, BIASHIREE TGS R ECE LU, 7R AR A,
AT RNV AF R AL S, DARFHH A BRI SRS i K. B KRBT T, %
ERIARH G R 2B, HABGREAEAXT LREE.

4.4.2 HMEHAZ SR SR
R 2017 4 12 H 31 H, AESHHGHE 1.012 78, ARG HHER KR
1.20%, [RI3ME S LB HERT KRN 2.79%.

4.5 BEEANNEWET IEFTHRTIES I FHERE

JEHE 2018 4, Sedhp=. FEEEAIH O R H @S, AP sh &
WIS AT, IR . Wk Larsimie 5 B —ermENnE, &
AIDEAEBEATAT KT 5T xRl 25 5] V= AR5 PT R X SEAA Rl 8 7= 2B R RS IR, 4R T 5 SR 119
BRI L2 BhAh, FEBRAHIRREE I S48 BUR T R 2 U 2 AT 2 B R0
SN TR — 2R R A s BRI K (B 77 25 TUE S TE L) ) AN 2%
DA G BRI REXTAT R T 30 sl 1 () 3 6 67 T R 3R 0 75 B A 14p St PR R 23T
i H X

TEHEEAEIZ, ARUAE T R I SA% HE CPPT SIS F1BE G 5w 35 4 10 LA 52
FAg A, BhAS TR RDLAT F R BC B o5, (U AR VE S, FURAR Re 23, [l 45
BB EN, BT WA SR EE, TS RO Sa bR, K
AL, DURTHA A B

4.6 BEAXR G BN ESAERFFHFHR U Y

A EBASE Ve, ARNMSEBERNEY, S0 8BRS SHT,
FHROL T AMER A 2, AR RSB BT TS JE IS E A, R R AEAE N G A
[ 5 Wi 2 N 93 J Bk < 22 PRAH A

O3 A REAZ T 2 THE N R 2 AR SR E AN < 15 [R) O (5B 10 240 58 BEAT 151
RUEREREMER AT S8, REFMAEBCRATER 5. fAEZR A2 KK
PR f A AN RIVE BT, B TEIF S i A R %, A B AR A (A A,
BEATISAIAE, AR RS A2 R AN IR it WU S 7 T w41,
—HAER, HarRBEl. SaEt.

EZR = = e WIS EHBCR AR P AT VPO, R R 1 e Al AE BORARE PP 1Y
AR SE YRR DR, KO TG BT IT,  RHEIT D%, DMRIE
HiFeng . R R R B G N AL B R L TR L. Sea A fhE
RS, NAFESRCIER S 5 B IR A RO, 1
MEZ R RIMESEEL, S 5MEBCE . ARSEEEAS SERESTT

BO15 T 3k 38 WL



CRATRESTRTMAS
ra BANK OF coumunicaTions M Schroders

ZIRIANAFAEAE A FE KA i P 5%, AL AR 5 IR R AT S ARA SN ELE O AR S5 W LA 224

4.7 EEAXHR S BN ESHE 0 B F IR UL A
AT AR A AR AT R 7

4.8 HEFNEBEAN AR SFE ANBERE ST HEREBE LA
AT ARG A TCH IE B -

§5 F/EAWRS

5.1 MEHNEAESFEE NEHATEIBHEH

EFRE ARSI R, AESFEE N E AR ARIT DA IR A A =485 Ik
FARIEETER) M AE M e L&A FEE N e, A S
BN D LSS AIR AT 2017 £ 1 A 1 HE 20174 12 A 31 HES
P BHEAE, #AT TIAE ML E MG E R R R, BB TIRE AN
X5, WA MNEFAEMER SO ARG AR 1T AN

52 EANMREHNARE R FBEEATRE. #ETHE. FHEIMEHRAHHA

AEE NN, SRS R E A R A R EAR G IR RIElE. Rev il
FITHARE . i < Oy 0 A G [l A D B < B PRI S S M BC A [ R, ANARAE
WERER SO IFFA AR AT RGN, PR0ES T QESF SRR eik) 54
FAFEERL, £ BB 5 1 (138 A P A% I 5 1R I AE BEAT

53 EEANAFEERETMFEESFSATRESE. EHNZELARER

AIE NN, RS ERE A R A 7 G B ERHE ST E QR IR B
S B P EHINEG) LHEAM S AR RE , 358 BN B g i A4 e ) A 2k
SRR R S TR bR AR W RO L. WSS THRE . SR AR
GEEESE. HE. T8, RRIVEIEHIESRE AR 1T 8.

16 0

H
&
p=i

Nl

~



TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

§6

Hit

W AETKIE P RS THITES AT RRREE A 1K) XA R it 2 18 SR AR AR A BIE 57
BETERA 2017 4F 12 A 31 HM B =638, 2017 FEEMANER . A & NG E
1E) AL B2 LA S 45 3R By H B AR O IR B LI o Th ey (B ARk oK
(2018)%F 21990 51 o %34 nl IS AL FE s IE CE B ZH THRkE 2

7.1 BEAURR

§7 SEERMBFBHME

SR RS TERAR R AR S B R R B A
W& IEH: 2017412 H 31 H
Bfr: ARt
¥ S AR 20;[22}%1?{)%
2017412 A 31 H
31H
ﬁ Fz:
BATAEK 7.4.7.1 2,379,042.95 8,351,166.77
SR & 18,014,014.78 2,288,597.74
17 HIRIES 11,712.01 48,815.13
T 5 M G Rl 7.4.7.2 951,441,896.30 1,311,055,591.86
Horprs B - 1,084,795.06
Bt - -
DiEs gy 951,441,896.30 1,309,970,796.80
PR RIS - _
BT - -
T & RphgE ™ 7.4.7.3 - _
SEN IR 4 fl 5 7.4.7.4 . _
NS 5575 5K 1,621,249.57 -
A& RIS 7.4.7.5 17,638,003.34 12,023,430.63
IoAedie] - -
IR AT FR ) K 1,018.78 988.14

%17 T 3t 38

=



m LRRTRELTAAMAS

BANK OF COMMUNICATIONS &Scm:dam
146 S TS 52 7 - -
HoAth %= 7.4.7.6 - ,
e et 991,106,937.73 1,333,768,590.27
PR
SR EN A S AR 2016 £ 12 A
2017512 A 31 H
31H

ﬁ ﬁ:

TS - -
A2 5y 1 4 Rl 47 £t - -
17 A5 4 Rl 67 £t 7.4.7.3 - -
S H R 4 Rl % 77 3 297,160,444.76 321,599,617.60
AT UE Z737 H K - -
JRE A [B] 3 1,870,255.21 131,307.07
A N Fik 719,811.99 1,038,347.51
AT B 119,968.67 173,057.92
AT B R 55 ok - -
AT 5 B H 7.47.7 16,159.19 129,118.70
J A A - -
AR 98,118.25 149,211.85
LA - -
14 SE PS5 7453 . -
oAt A7 57 7478 310,142.76 250,535.65
ffii &t 300,294,900.83 323,471,196.30
PR EN

S I 4 7.47.9 731,240,129.07 1,082,268,627.13
> N T IbE 7.4.7.10 -40,428,092.17 -71,971,233.16
& AT 690,812,036.90 1,010,297,393.97
U T AT 2 Rk 991,106,937.73 1,333,768,590.27

e 1. EEEIEH 2017 4 12 A 31 H, EE&HHFE 1.012 96, S MEURE

682,553,276.26 43 -

2 A EE A B AR AN R T A I 5 9 RS IE SO R A BE S, #
BEB AR T AR N PR A A A, 5 T Ak i BN R i (R R P AR T IR D




TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

7.2 FlEE

SRR HES R R AR & R I B R

AIREW: 201741 1 HE 2017412 A 31 H
A ANRTt
n}
m |
=] MES | 200741 A1 A& % 2016 £ 12 A
201745 12 A 31 H
31 H
—. A 38,392,571.96 3,075,728.04
IRIISE PN 45,900,935.35 25,599,027.99
Hrp: fER BN 7.47.11 296,142.93 3,497,603.39
(e ISUAON 45,604,792.42 20,575,766.86
L SCRFIESR FLEURON - -
SENIREE R N - 1,525,657.74
HABF BN - -
2HETU RS (FR LA IHS)D -14,535,919.15 124,828.77
Hrp RERTEIR 7.4.7.12 330,791.29 -1,615,335.90
R erid (Gl - -
fiigr 4 B ot 7.47.13 -14,867,610.44 1,730,688.73
B U R S el | 74.7.14 - -
e R A - -
i M) 74.7.15 i i
A 2 7.4.7.16 900.00 9,475.94
M‘;Egﬁ}zzﬂq&m (BB 7.4.7.17 5,850,446.09 -23,083,748.10
405 (BRR DL 3HA)D
SHMBN FRU=SITID 7.4.7.18 1,177,109.67 435,619.38
W =, #H 28,633,898.64 15,238,509.51
1. B RN 10,271,918.30 8,613,607.72
2. fBE 1,711,986.45 1,435,601.33
3. BHEMRS T - -
4. ZToHHH 7.4.7.19 22,003.43 833,388.99




ra TR RESFAARA

BANK OF COMMURICATIONS msd'l'ﬂﬂ'ﬂ
5. FIESZH 16,277,344.95 4,022,881.18
Horr: SEH [A] 0 4 BT 7 S 16,277,344.95 4,022,881.18
HoAh 2% H 7.4.7.20 350,645.51 333,030.29
E{\ %‘[Jﬂ‘ﬂdé\%ﬁ (?jﬁdé\%ﬁ[) ‘o
9,758,673.32 -12,162,781.47
a=2-%1p
e FT1S AL %R H - -
. #FE (FTHRA-S
9,758,673.32 -12,162,781.47
EHF)D
7.3 FiEENZ (BEE&HE) BIHER
MR DR R R AR A AR R R RS
AHAER: 20171 H1HE20174 12 A 31 H
A ARt
N
WiH 20171 H1HE2017412 A 31 H

L

R BAIE

FrAERmE

— WA E AL
o (GEEFED

1,082,268,627.13

-71,971,233.16

1,010,297,393.97

. AW E D)
FAAE I B B AR
ﬂﬁ($%ﬂ@)

9,758,673.32

9,758,673.32

VN 1B S e
x%ﬁim% Ed
EA B G E
D PLe S IHA)D

-351,028,498.06

21,784,467.67

-329,244,030.39

Hrr, 1.3E4 0

+
X

743,507.61

-46,357.70

697,149.91

i U PR

-351,772,005.67

21,830,825.37

-329,941,180.30

VU, AHA ) 3 50
eSS DN I N
[Rae B S RE
3 D DL
”“ﬁﬂ>

v R E A
A<ﬁ HHED

731,240,129.07

-40,428,092.17

690,812,036.90

20 W

3t

38

i



ra LRRTRELTAAMAS

BANK OF COMMUMNICATIONS ﬁschoda“s
EEERERT LI ]
HH 20061 H1HZE 2016512 A 31 H
S R EEFIE GRS
—.  HAA
» BRI 260,058,046.73 -3,449,281.78 256,608,764.95

a (GEEFED

= RHIAEED)
JRe S B SRR - -12,162,781.47 -12,162,781.47
ANEL CRIAED
NP R
LG R A i
BB GA{E Ik
DLl S IHE))

He, 134 HE

X
BA

822,210,580.40 -56,359,169.91 765,851,410.49

1,048,175,257.00 -70,777,196.03 977,398,060.97

2 5 & B K -225,964,676.60 14,418,026.12 -211,546,650.48
VU AT A 5
HREA N2 BRI
7oA 2 A AR - - -
5l GRE D DL
"SI
i BERPTrA#H
i (CEEFED
R MHE A 55 R A AL 7 o
ARETHS F5) 7.1 £ 7.4, WERFH THIHTTNEE:
REFBWANTIN: B4, EESTTIEATIA: 2R, St il

1,082,268,627.13 -71,971,233.16 1,010,297,393.97

7.4 MRMHE
7.4.1 HEEFHRFENR

AT 2P P SRR OR AN TR B B UE SR P 0 L G (LA T AR AR I 4 ) 48 o [EHIE 5 M B A
Z2 R4 (LR ARt EE M 2 IE M VFRI[2013]151 5 (e FAZHEAS B it 2 SR AR AR A
RERNEFR RIS HFEMME) &k, HSHnS EmESE AR AR K (g
NERSERERES R A7) M GRS R AR G BE R R R & RS A )
T AT . KBRS NRAMITHA, FEIARAE, HIRE L EEN RGN 5
SR BILFEENR T 744,017,594.47 76, N AEKIE A R 2T 55 BT f FR A &) 3 4
FKIE R F(2013) 58 232 S B E T UARIE. M EIER &%, (GRS E
RS BNE AR S E SR T 2013 44 H 24 HIEXAERK, HEeEFE

21 T3k 38 WL



TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

BH B A RN 744,437,272.39 1 3 &, HAr &R &R EhE&
419,677.92 Iy FE S H. AEEESHIFEESE NN RED HEEEEHERAT, EEHT
BN EAANARIT R E R A .

WRYE TR ERE AR G MIE R R R e e e /) Max4E, Kie
MIRA I =5 . AEEH - PMRARYBEAER RS RERHEE =1 2NF

Ja st H bkt B HAFETAEH, RAE RS EINE R T —TI/EH). AREER
AJE BRI, ERF S IRAIESAFERM T, RRSUEAFEIE N T —IRASH .

TEATFERARESFELEZMNT, AERSTENIERANGIHZIIES, B LM NAR
B A A it 2 A [ U 38 i F B UE SR B e 2k 470 AT A 30— AN RAS F 31 ph o [ 58
BEHRORA BRA FENTRLRN, ARTE S 5 — AR A T BA B R AR $2 (AN T Sy 13 5 53
AEARAE -

AFEL HATA T2 —ARAE I, RIE CGOEiE2P E R R AR & BNE SR 7 3
SREER) WARHE, 8 AMRARRNE, EARSSEHNINEARRES
(IS BREA N AN SE & 2 R AR B BB A, Qo mT I8 [m] £ 45000 b OR A& A Y
P RIF DAL EHL T HAIAE S A (RIATGIRAS 80, A0 4% 55 3 S B -\ e 5400
W2 DL SR FANERI R, RSB NBARA S5 NN ANEIZZR. AR
BEH MR NSRAEINE, RS0 EEE NFE 2N S M m]
B[] 4 250N b L3RG 211 (1) 3 4 0 A0 TE A AR AR R T Bt e 4 & 2 AT S e 4
R T L ORAS S B0 HP A2 3 3 BA P9 14647 B 48 55 N R I 38T 21 A 1R 2 i A e 47 B
HATR T T =15, DA ARIE S b — MR A 45 30 5 BRVGE B N U IR AN B
A3 S B NAE B — MR I 2UA R S S B (e 3 B H pr AR 0 B 7=
fH), MIFEEE B NBORA LS NNANE IR AT Z 8. (2 FIR IS ARA N AR Hr
A B TV [P B A R AR R G 1, B[ B 4 S e AN R AR S AR
NTE AR A B 30 P ) B0 A8 N PR 2 4 4 0t AN 388 FH PR AN 25 K

AIEGRATIH A 3 4, B MRARIAE 2013 4£ 4 H 24 HH46H % 2016 £
4 H25 Hiko @RBSEHANSRESIEEAME 8, HikPEIEES &R, £25E
MR ARG 5 N AR iRYE (SRS EESEHERAF KT
Bt D 18 SR A AR A TR A B SR P58 FiE i Y AT S5 R R N — R A A B A )
, IS MEARE BARBI AR E 2016 4E 4 A 25 H(E)ERE 2016 4£ 4 A 28 H
(E)ik, AREEITIEHE 2016 4 4 H 29 H(E)LE 2016 4 5 H 25 HIE(E), AH4
12016 4 5 F 25 HitAT 7 E&m@dh &, 5 MRARMNE 2016 45 H 26 HAE
2019 4F 5 H 26 Hiko AFE4 5 — AR W i o B # i 4 0R A PR A mE AR,
AR 4 B AN ORAS ] BT DR AR B A AN ] B ()3 Y ST AT ARAIE

RPE (R N RIEAERES R FE475) M CORE Y A (R AR & L5 4%
WREGHESER) WA RME, RESNERIEEVER RIFRaMEN &R T, /8
FEE N ARIERATA B s IEECEAE /MR QbR S HAth 2 o (B UE s 2 it b
PSS Bl TR, BUE. IFEHA 1T DL RIEEE B EHIE M 2 RV S8 B

22 T 3k 38 WL



TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

HAh&mt TH, (HFERE T EUER SR CHUE . ANEEG IS T R 5t
ARG 77, R BT P N B NAYE AT 2 i ge . TR mimhidy T RS s, Hr
flir s E G, SR, JUTERE. MOTBUFGigr. SIfizr. ARfigr. PR,
AR T IR . AR A R 0R (3 0 B A o AT e e A | 597 ) . B3 SCRFIESR . fii R ]
WS o RS B P I B (FE R /iR DI S H A 28 v (B IE S 2 A% BT SR ) AL
ik AR AT SE . VA ANE I EE B VLA DS RVF AR S s oAb i, BESE BN
EBATELEF G, TP HAARTuE . RerBRAaAeh: Mgz fmi
W LB R @ 057 A B MBI AME T 60%, 38 4 B AR B AV 28 4 98 7= i
1B 5% B0 e E 2 HAE —F AN BIBUR i 27 = BGIE. B4R BB 55 XU B 7 o 2k
ST RIS T 40%, Hrh, JEEREA IAEAGIE ) TE AN E 5 4 55 E 1
3%. TERESEPRE Y, RS ARE b B 2 W2 55 SUNIE SR T S B B
A, fE BRI H A LETEE N, &R T AR iU R mTig
T HE SR SRR R O B LU . AT & Bb 45 bl e v A = - AR 52 A7 3B R U
M,
AWM SRR AT SRS TN RS LS EHARAR T 2018 4F 3 H

26 HAtLAEH .

7.4.2 STHRCRBIG E A

ARG 1) W 55 4R R AL BRI BGEE T 2006 4 2 7 15 H R LUS AR mAR 1) (ke ih
AEN —SEARVEI) S IRAR 2 TN B AR SCRERE (LR S ARl T ™) A [EHIE
WS 2R ) CUF 4% 2R (5 Bk 7 XBRL BHREE 3 S <tF IR G AEEERE>) |
o [ IE SR 5B B palk W 2 (BA R TR o [ B galb B 2y 1Y) (IEZR R B8 2k e T L5
AWSFHRS) o RS R R AR S AR G I G & B F) AR 55 M
TE 7.4.4 FrAs A BRER 2 H e 2 A I SO S SR VR IRk AT b S 55
(BT

AR 55 4k LAfRp R 2278 g BTt i 1

7.4.3 BIFANr2 - K FoAh A S8 2 B 7 B
ARG 2017 FEMEW BT STHHEN I EER, Bz, 528 e 7 AR S
2017 4F 12 H 31 HWW SR LA K 2017 4EFEI S R AN I S i B R B 5 I 5 5

S|

I

7.4.4 ZWMEWITRANSTHBUR. &t S 8E—HEEHREH— 2
AR E AT RSB S 50l — EE RS —2, HEaStHMiHaE RS,
W, 7452,

% 23 7 3t 38

=



TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

7.4.5 STBORM&THETHRE U R EHE ER A
7.4.5.1 XTFBURRE KU
AE AW E R KA ST BORAE R .

7.4.5.2 TR ERI U

AR [ 2 el i 2 R B B A2 (201716 5 (SR TR AT<UE TR 5 58 2k < A B dit e 32 BR
PR EAR 51 GAT)>IE AN ) Z B CUEZR 4308 J e R BT i 52 PR A 2 A (B4 51 (A T)
) S FESUE N AR R T RATIER . B IRATERAT RN 2 "R AT R B 6
I KSR AZ By A s PR A IR B SR 32 IR BESE . AR H 2017 48 11 H 15 HilZ
SO A HAEUEZR A2 5 BT T 58 5 (A ) — B2 R 28 e 0B A4 o BR A =TAR
YE48 51 TR SLFE A 12 038 52 PR 552 30 A% BR A 00T L PRI s PR3 411 A A (L3R AT (4B
A B BARAR S AR HE IR o

7.4.5.3 ZHEFEIERUHA
AFEGIEAMRE WL FUWHN ST E/HEIE.

7.4.6 B

RIEMEGES . E B SR FL2004]78 5 (MBS EFFLE SRR TIERK
PR AUBUBGR @A« WBL[2008]1 5 (ST AV AR T EBGR r@E A |
IRi[2012]85 5 (TS b 17 28 5] B B L0 R 22 A A N BT A8 BB AT 5% ) 3t Fr 3 %n )
v ABL[2015]101 5 (ST LT A R R L0 ZE Rk S N TS BB A ¢ 1] 81 %0 )
« MBL[2016]36 5 (KT A A BB ERERGA S IE AT MBi[2016]46
(RT3t — 20 BB A T AT 8 o5 s ol A ORIBGR @ A1)« W #i[2016]70 5
CORT G RIHLAL) [R) Ml A3 S S5 38 A B SR B b el A ) S FARAH O WA B2 RN 52 55 #4E
FEFIFN R T

(HT 2016 4£ 5 A 1 HAf, VAERATHRES T NEFEREAE T EWHERTEE, AMiE
WoE AL . RHIEFR RO N8 2L 4 S I EE . e M Z RN S ik E LA
H 2016 £ 5 H 1 Hilg, Sl Hgay e VR SONSaang il . MHEF R S8 A
iE R A SRR iR O R RGBT, X M7 BURF A DA K 4k [E]
FERF B WA TR A BGE B

Q)X e MUEZF T AR FURN , BFEES2IR SR Birm 2N, IREERIR
B AR, B RLE SN AR,  BAES A BT S FL

QYN S HUE I 25 RSN, B R AT 53 25 () A MDA ) 22 48 S AR IR B AR
FIRGH 20% I N3 HL . W34 N BT A RIS I SR, FRIRRAE 1 4
HUAE 1A, HE SRR 2800 NS IBLETS 4 FRREARE 1 S H LR
2R 1M, B 50% T NSRS A0 KR IRRE I 1 420, B e

24 T 3k 38 T



TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

N8 G AR BT AR RER, MEERREREE . AN, 28 Eid
WUETHIELONEL, SRR 0] B A48 AT 50 R AR AT IS AU S . AR SN AR A 8 k4%
50%iH AT E. LIRS —1E M 20% B R THIES NPT A4 .

(4 B SR 4% 0.1% B SN B 258 5 e, SRR AMIE ISR 5252 5 BN
1B

7.4.7 KEKFRER
SERET TR SAE A
@ N I\ =N
o WRGRIHIRAT CRHRTRE | pewma. mew
B \ eyt LLY7AN N5 “ = \ =t}
m PES
SRR 0 A A (B ERAT) E@Amﬁf a8l
i [ B TR NN T
b [ s B A O D 0y PR A AM@A%%F
S B R A PR A N NE
e LR B A IR A A T B ) A
T B L) PR L B ) A

Ve IR IRHRAZ Sy BIAE 1L Wb 5538 P HZ — IR L A aRAT AL

7.4.8 ZHi 5 W] K L AF BT LI TE] B SRR T R S
7.4.8.1 JEI KRBT 5 B IuiATHIZE B
ASF G AR T A Je 5 5 AT AU TR e E 3 SRR T 5 5 BT AT RS 5

7.4.8.2 SREXTTHEN
7.4.8.2.1 HEE&EHR
Bpr: AR
A A AT L AT
I H 201751 A 1TH 220174 | 201651 H1H £20164F
12H31H 12H31H
A R A 3 4 B S AT A HEL B 10,271,918.30 8,613,607.72
Teh e R P
%W LGNS S 4y 3,666,378.00 3,065,858.49
VE: SIS BRI AT — H JE 48 P 1R 1.20% 0 4E 2 R TR,

%ﬁ%iﬁﬁﬁ,&ﬁiﬁoﬁﬁﬁAﬁﬁ:
H A EEIR I = AT — H 2 & B 1 E < 1.20%+ 25 R AL

25 T 3k 38 T



TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

74822 EEHEH

B NRMIG
A AR AT LG ]
i H 201741 H1HZ20174F | 201651 H 1H %20165
12A31H 12A31H
R AR ) 4 B S AT R 9 1,711,986.45 1,435,601.33

VE: SIS FTE NFLE 9% al — H 3E & %718 0.20% MR R, 2 H Rt
28 AAK, AT HiHEARXN:
HIEE % =11 — H 24 %77 1§l <0.20%+ 2 R E

7.4.8.2.3 HERSH
o

7.4.8.3 5REJ7#ATRAT AR LT 5 K637 (& B3 5

hr: ANRmMt
N

20174F1 H1HZE20174E12H31H
AT 715758 5 S su )| F4 kR
);f] ;2;? FEIN et | Roem ﬂ')%\‘q& 5L 5y a0 ﬂi‘i
Hh [ b 4R | 98,210,98
17 2.88

AR AT LG )

201651 H1HE20164£12H31H
AT R 119758 O e v mlag| 4 E
*Hf;ﬁf BETA | meTh | X254 *”}%‘W 5 54 *”‘i‘jz

7.4.8.4 ZREBFTERELEEHIER
7.4.8.4.1 WEHAESEENZHABEEREBREAESHBER
AR A K b A R AT B IR o kA R TN T [ R S R AR T RS I

% 26 71 3t 38

=



TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

7.4.8.4.2 REWIRBESEEHN SN HADRERT BH A E SR IHR
AR AR R b R R B BN AN AR ORI T R R A

7.4.8.5 HREBCOTRERRITHERRBE S ERR BB

L VANNE T
ENH AT LA
FRHRTT 44K 201741 A 1HZE20174E12H31H 20165E1 A 1HZE20164E12H31H
IR A ELIPIISUION R A EEEVIISUNON
VAR AT 2,379,042.95 61,759.79 8,351,166.77 268,632.61

T ARG REAT A SEE ANRE, ZARIT RN AR

7.4.8.6 AESTEAFHHAS 5RBETAFHIEFHIENR
ASH G AR A S 5 P AT YT TRL R AE 7R B 30 A 2 5 QI 7R B R 5%

7.4.8.7 HARSRERRZ 5 F IRV
AN FE G AR A A B AR R AT B S IR) T8 HoAth G RS 5 I

7.4.9 K (2017 £E 12 A 31 H) xEEFEWRBEZIRIES
7.4.9.1 FINGHT R/ RIES T HRFEE KEZ RIS
A F G A A R TE R W3 /48 R AIE 5 1T T B R F5 AT I8 A2 BRAE 2

7.4.9.2 JRFFA HIE 45 RS L8 52 PR 5=
AN e AR S AR R A A 8 I A PR S5 B 52 IR ABE S

7.4.9.3 HRMZFIERIER & FEAHRA K
7.4.9.3.1 BT H T HHEZRIE R
ARG WK 2017 4 12 A 31 Hik, RESNFRITE TS5 ERIEAE 5% R
S [F] IE 25 FR AR A 130,160,444.76 75, 5 LLAN N 252 4F 4RI
SHA: ARt

. e WIRMGE |, o .
A GiEaRR | BIEREIEH g HE (5K | WIERAGE RS
J|
111713040 17 HI S ARA T 2018-01-08 95.16 340,000 | 32,354,400.00
CD040
17 AL ERAT
111712208 D208 2018-01-04 95.17 861,000 | 81,941,370.00

27 T 3k 38 WL



h LRRTRELTAAMAS

BANK OF communicaTions HSchroders
111709236 17 41 S BRA T 2018-01-05 95.22 216,000 20,567,520.00
CD236
Gt 1,417,000 134,863,290.00

7.4.9.3.2 X 5 i #i%5 IE B

BAEARME IR 2017 412 A 31 Hik, AKRESNFIEFRAE G A5 1E 1WA 5
RS2 B A UEF7 3K AR A 167,000,000.00 76, T 2018 4F 1 H 2 HEIM. %K 5 R
ARIEE I NJRR PEI 57, RS54 5 Friile I L3 SO SR e, MK T 695 1B
TAZ 5y (AR

7.4.10 B TEMN TR R FEZ U B K H A= T

(1) ~nhrE

(a) &ft THARMMETHE L

ARMHETESEREBRZE R, XA R E T ERAT S B =2 UNEmA
1B T )& B AZ R R E -

F— Bk RSB RETERTT  E R TR R Y

R BREE— 2 U NE AMH G B 77 Bl 057 B B R 4 T L8 PR S A

E U =) S PN A oaa Wi G AR NEIRYE =2 DN

(b) FFEHILLA SO E TR A e R LA

() &FER&mM TEARMME

T2017 4F 12 H 31 H, RESFA RS RAE T E H RS TE S 0 56 14
A PR T — BRI AN 3,130,056.30 76, JB T 5 BRI N
948,311,840.00 7G, o T3 =2 IRMARHI(2016 412 H 31 H: ZE—JZIK
211,015.06 G, 5 J21K 1,310,844,576.80 JG, )@ T3 =2 IKHIRH).

(i) 2> SR E ST = Ik R ) HE R AR )

YT UESRAE o) B BT = AN R, A HIE R IUERL, 58 5 AT BR (4K 2k
FEI A G ANERR) . BB TAEATFRATEN L, AEEASTIFMH 22 5K E ER
HIAR] 28 G AN s R 18] S BR G5 S ALK AH SG I SR AN 27 I A SRAME SN — R Ik I
AR A (i U 2 b R AN nD S AN T Se B R R B, 7 A Qi SR A i
e A WA =2 G U oo Tl =S

(iii) 2B =JR2 KA R E AR BN A AR B 4 4

o

(¢) AEFFEEHI LA SUOME THE B <k TR

T2017 4F 12 H 31 H, AREERFFA IR LA R E T & 1) & vt
(2016 412 A 31 H: [[).

(d) AL e ETHE SR T A

28 T 3k 38 WL



TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

ANCAA FANME TH B 1 4 il 08 7 A A7 57 3 AL N ISR IR oAt & £ 5t LK T
WrE5 2~ A EAE Z RN

(2) HER

RIBIAEGE . ER B M5 T 2016 4F 12 A 21 AR IAE[2016]140 5 (=T
BRIk A B IRSS SERERLBCR B D) pRE, REREET
PR A FIERL N AT A, PABTE = E B R ERBI RN .

MR GRS . EZHBIS MRT 2017 4E 6 A 30 HaAi AR [2017]56 5 (LT &
BB ERCE QI BB DT, BERE NS E R R R AR
BEE BN FAT A, EERE SRR, 1508 3%MAESCR GGG ERL . X B =i
762018 4F 1 H 1 HETiz 8 A2 R A AR N BT N, REEOIERT), A0,
TSN (ERL, OB T P2 S BN DU F A0 O 35 (B R N B 4 HH K08 o

A, WEGH. EE B RSRT 2017 4E 12 A 25 HWA A [2017]90 5 (T
FEN [ 52 B8 7= HEAT BUATHE A S8 B BUR @ &0 TR = AN H 2018 4 1 A
| B S R PR pE I S ak IR Ss R AE 0308 50 4 b s b LMl 55 10 6 485 20 {0
FE o

IR AL A 2017 45 12 A 31 HIERM SRR Z 8 R T2

(3) BrA M EFIEEBSL, BT AR H AR S To 7 20 B A Hfh B T

§8 BHEAGHE

8.1 HIREEH=HEHENR

EREHAL: NRTIT
B
FIEE] (%)

R Wi H A

1 R A% 5

Hor: R

2 [i] 52 AL a5 % 951,441,896.30 96.00

Hrp. fir 951,441,896.30 96.00
R RHESR
3 DAt e

4 ERRATA A BT

% 29 U 3t 38

=



h LRRTRELTAAMAS

BANK OF communicaTions HSchroders
5 SENIREE SRl 3 e
Horpr SEWr s a] g Sk
NIREE R 3 =

BATAF M S A A &

6 . 20,393,057.73 2.06
&1t

7 HAh £ T 55 = 19,271,983.70 1.94

8 &t 991,106,937.73 100.00

8.2 HIR#IT I ARPIBEREZHE
8.2.1 MEHIRBIT A RIIBEARERETHE
AN FE G AR A AR R A 2R

8.2.2 MEWR AT RAE AR R R ERRAES
A G A A R AR 5 A S e s A A O A EE

8.3 JARIL A SME S ZE ST H B A /NHR P B AT+ 42 B R R PA 4

ARG AR RIS

8.4 MEBNBKEREHESHWEKRTS)

8.4.1 RitTANGHUE PRI RS 7158 2% BT 20 & KRR 4
EHEAL: NRMIT

i B4
5 i ZEARHD i S AR AR SEN G5 e
1l (%)
1 600426 R 906,029.60 0.09
2 002539 Pl 681,499.00 0.07
3 002019 {CL S 245 307,537.00 0.03
4 601233 AR B2 B A7y 293,748.00 0.03
5 600703 —ZHEH 281,646.00 0.03

e AR EANGHHL TN S RS R U sc s ) 151, A% &

RGP

8.4.2 RitsEH B HIPYIEE R 3E 2% BLAET 20 4 KR 4
SRR NRMIT

30 W

~

H
&
=

Nl



m LRRTRELTAAMAS

BANK OF communications B Schroders

o BRI 2 4
55 Jie ZE AR Ji 52 24 R AT ZE T SE H S0 ATRE (=N ad

B (%)
1 600426 e E T 904,544.60 0.09
2 002539 = BRI 703,083.00 0.07
3 000821 S 668,500.00 0.07
4 002019 {CINEEZ 320,000.00 0.03
5 601233 ] B 73 310,400.00 0.03
6 600703 =L 293,200.00 0.03
7 601375 o R IR 106,780.00 0.01
8 603298 bt X £ 101,875.18 0.01
9 603886 T 1y 71,936.10 0.01
10 603416 RS 61,848.48 0.01
11 603239 Wit AlE 50,709.12 0.01
12 300623 FEET 44,376.00 0.00
13 002848 = 0 DR 17,065.00 0.00
14 601881 Hh [ AR 11,040.00 0.00

VE: AR SR S (RS AN R DL R 3, ANEIEAH
KRG

8.4.3 LB A i B B S H IR EE RN

A NI
SEANE SRR A (RAE) R 2,494.239.60
SEH BRI (AT ) R 3,797,764.68

TE: SRS A B S B RN S 4% S SE A el CRlesg B afe LRSS EUR) 3R
B, ANFEMRZH P .

8.5 HIRILMIMF DRI FFRHAS
SR NRTTT

e e i Al e Sh S
(%)

K fi 7 - -

2 JAT R - -
3 SR 7 34,923,000.00 5.06
Horprs BURME 4R 34,923,000.00 5.06

4 Ml fii 7 199,486,600.00 28.88
5 il 5 A Rl % 75 - -

031 U 3k 38 T



h LRRTRELTAAMAS

BANK OF COMMUNICATIONS ﬁScrmda“s
6 WO SR 100,831,000.00 14.60
7 Al AT (Al A 57D 6,100,296.30 0.88
8 [F) M A7 H 610,101,000.00 88.32
9 HoA
10 it 951,441,896.30 137.73

8.6 JARIELA FeHME 2 B = 1E He B /N HERF R BT T4 R 5 5 3 9 40
SRR NRHT

SE Lt g
F5 (e A ] 7 24 R R (5K) Ny IRIIKIER VEAE LL A7)
(%)

17 YLIERAT 95,220,000.0

1 111714190 D190 1,000,000 0 13.78
17 He 2 4RAT 95,220,000.0

2 111718200 D200 1,000,000 0 13.78
17 “F 245847 95,170,000.0

3 111711401 D401 1,000,000 0 13.78
17 AL 4RAT 95,170,000.0

4 111712208 D208 1,000,000 0 13.78
17 PeMV4RAT 66,619,000.0

5 111710460 D460 700,000 0 9.64

8.7 ARIE A SOMME 5 ZE B 1 E HL B RN R B R +42 B 7P SCRRESR B R B 40
NI AR IR AR AT B SCFFIESF -

8.8 REMIRIL A SMME 5 HEE BT rE LI RN R AT 142 SRR A
AIEEAMEHIRRFFA SRR -

8.9 JHRIE A SOMME 5 ZE B HL /N PP B AT T8 LIRS 38 A 40
AT ARG IR RFFABGIE

8.10 MEFARFEGRH HIBI I B I H OB
AT G AR IR R I B0

8.11 5 HIR AR SR K B FH R 5 oL i B
AT G AR IR AR R E U0

032 T 3k 38 T



TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

8.12 BEHAWMEME

8.12.1 & AN AT S E AT+ R UESR I RAT MR R I LR E, RS
Zwit) H R —4F A AT SRR I ET B IEZR 10 R AT AR 2 B A TP g 5T AL T

8.12.2 AL S MIHT 42 B ZE i, oA R H I 4 TR A 110 25 o 22 2 M R 22
8.12.3 HAR A& TR B 7= B

A AR

75 ZFR FH

1 17 AR IE 11,712.01

2 I 5597 5K 1,621,249.57

3 IDAsdie]

4 SRR, 17,638,003.34

5 AT FR K 1,018.78

6 oA B YK

7 e o H

8 oAt

9 it 19,271,983.70

8.12.4 HIRFFA HIAL TR B R AT e Hefi 25 9 4
AL NRMIT

B AR
l:[ 'EL‘E\/ ~N 11 ’j[g‘l" ;_\’ /\ /\
F5 i AN 4% YR IKIER 18 %)
1 113011 e R FEAw 3,130,056.30 0.45

8.12.5 JR AT+ MR A e IE 52 PR B UL Ul A
AT A IR AR B2

8.12.6 WHRA GG MERIHARSCFHE I 7

1y ARG AR WIACR 547 AT S HIYI ] A #0555
2. HTFERAMIER, 2B AE ST 8] /] GEF LR .

033 U 3k 38 T



TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

§9 EE&HFTREANEER

9.1 JIRESHBIFE N BEFFENGH

B b b

FH NG
o SR PR BEBE MANBBEH
AN HO™) . 5 ¥
2e 52T A B A B A
EERERGK EERERAK
EL LL
4,611 148,027.17 8,755,197.06 1.28% |  673,798,079.20 |  98.72%

9.2 PIRESEHEANKMWA RFFEEE KB

T H R AU B (o) 34 A AL
e NN L B
GEBNITA ML N A REA AR 310.606.48 0.05%
4
9.3 iR FEEEEH AKMI N BFRFF EFHARES B H LS EXE KB
T H AR ML EREEXE i)
KRNFERERND. 4
BERFB AT 57 N 0
RIS
A K He 4 PR ERE AR TT TR 0
A4
§10 FHRAELSHEHES)
BT

REEREKH 2013 4 4 A 24 HREESHHRLG

744,437,272.39

A W) 5L G40 AU 1,010,185,565.72
AN 5 3 4 5 HR 40 i 693,981.14

Pk AN T 3R < R [m] 47 A

328,326,270.60

AR A AR 0 AR B A A

AR T ST AR SR < 0y 0 0

682,553,276.26

e 1L WERAAR A IR R AN . LA F AR5, U FR 4 5 20l 55
2 ARSRACHR A IIA) A A e L 5%, DU e e [y 2 b A 120l 5

34 T 3t 38 T




CRRTRALFHEARA
ra BANK OF coumunicaTions M Schroders

§11 EXRFMHES

11.1 EE&HHRFFE AR R
RIS ARG AR AT RS HHRE AKE.

11.2 Z2&EFEAN. EEEEANENESFTEETNTHNERAEES)

1. BE&EEAMERNFEZD: KGN, RRSMESEIENREZAEELRAN
FHAH .

2. BEHENMESIEE W THERNFLY): AR-ESFENT 2016 £ 8 A
29 HATAr S ik L2 R E ARV ARAT I A IIE/\ AFEE SR S B P OE RS
B, MtEEIEFRRESTEE LS. HT/EFRE, RIERELAET 20174F3 H 8 HA
FHAT A B ARAT B B R A A 4B ik%ﬁﬂ/?‘%%ﬁlzﬁfﬁtlw”lJ SEZBL IR

113 BREGEBEN. ZE&W™. ZSHEWFHIFR
ARG N R R LW RASEGE N Sg W, BEe B LS R URR I

11.4 EESF T REIR AR
AT G ANH s A P BT SRS R R AR R

1L5AE ST RS THT RSB

AARTE N, RIS IR T IR 55 1 2 T 55 BT o 4 K R 2 T Il 55
FTCREBR B A 1K), AWIH 9% FH O 100,000.00 JG. HARFESEE S A FAEKLSK, A%
EARBIS E T 2 THT 55 T

1.6 EEA. TEARERREEN R RBERLTTFERR
(1) BRI RE N GG B Bk 1 5 0L
AR I 2 m U IR 2 2016 SE<PIINGR. A& B LR & i &
KIGT B ESR, 2w CARYE W BRI IR e 7 B ohRl, 12k e
J T OEE AR, R B R DL IR R BT TREAT TR . BR EIRE DU, AR A,
BN LS 8 PN SRS I 1 TRE A EAL A
(2) B NRHEEPE TN ARG A At @’%‘Tf
HEE NS YN AR AR
%35 W

)415\
m:t}* "m
x
u?tra“r
><Jr
=

638 I



TRATRELFARMAS
ra BANK OF coumunicaTions M Schroders

11.7 ZESHRAIEFA TR 5B ITTHA RER

11.7.1 &M AR A TR 5 Rt T B8R R & AT E
SHA: ARt

& ZEAL 5 NS A Z 7 R (A 4

77 T 44 R HIT S 0 HE

AL 4R AL S T4 G

B L A1) Et £l

W UE T AR
AIRAT
3 ERIESF
AIRAF
FH T UE T3 A7
AR
[H R H L7
Bt A IR 7
RIRAIEZ5 B 473
AR
JERAETF B4
AR
I T A
AR
o ] s < it
et A R 2 ]
B dRUE TR A IR
SRR
PE R US4y
AIRAF
RS A
AIRAT
ZRPGUEZF I
AIRAT
RAESF AR
AIRAT
PV IESR ety
ARAF
NI IESA B
SUEA T
AR SR A
AR
HTRIET )
AR

1 720,148.00 11.49% 670.68 11.49%

2 712,876.00 11.37% 663.90 11.37%

1 2,317,379.68 36.97% 2,158.28 36.97%

1 1,309,036.00 20.88% 1,219.10 20.88%

1 1,208,784.60 19.28% 1,125.75 19.28%

36 U1 3t 38 WL



®

TR RESFAARA
BANK OF COMMUNICATIONS mm

ERE e
A AT

11.7.2 EEH ISR A R 5 B IuH AT AR SR KB O

SWERAL: AR

fRFAE 5 B IEAZ 5 BHIEAE 5
o 24 45 =} I 24 HIAL
= VN
WA EH | HFEAL R | MRS | WSS AL G HE AT A
A e A e A A
WEEIE S | 31,336,152.0
gjﬁg/\jﬂﬂ” S| 1329% ] ] ] ]
A=
TEYRIES 757,000,0
Z@’A\/j % 3,991,400.00 1.69% 00.00 2.08% - -
AN .
ARES 0 | 164,253,151. 1,629,000,
fgg/\jﬂﬂ” s | 6965% | T 4.48% - -
N H .
e LS
);Zi ﬁ[fé /\ﬁ 2,071,800.00 0.88% - - - -
34 N H
XUIIE 25 B A7 12,060,50
jﬁ:‘@/jﬂl b 1,011,558.36 0.43% 0,000.00 33.16% - -
AN , .
YA BT | 16,639,047.5
HRAUEF R A 7 06% ) ) ) )
HIR A 3
EE R 368,500,0
;g/jﬂﬁ b 996,770.00 0.42% 00.00 1.01% - -
AN .
i brafh | 12,979,125.0 5.50%
I 53 45 TR 2 ] 0 oEe ) ) ) )
PHARIE % 1,226,500
AR FR ] | 1,226,500, 3.37% ] )
THEAH 000.00
WE 5 By 2,112,000
78 R IR ] | 212,000, 5819 ] )
HIRA ] 000.00
225 4y 5,972,000
rklﬁ#ﬂ&’fﬂ _ _ B ) > 1642% _ _
HIR A 000.00
HRIGES
ﬁgg/\ﬁﬂx{ﬂ 996,810.00 | 0.42% . . . .
AN
BB RS Ay 493,000,0 ,
HIRAH ) ) 00.00 1.36% ) )
PR A 6,557,500,
%Ea/jﬂﬂﬂ 548,084.70 0.23% 000.00 18.03% - -
AN .
IE 25 945.000,0
JAIE 254 PR ] ] 5 60% ] ]
THEA A 00.00
KT AE 25 A 2,158,000,
%E/jﬂx b 997,500.00 0.42% 000.00 5.93% - -
AN .
HEFRUF T Ay - - | 1,097,000, 3.02% - -

037 U3k 38 WL



ra LRRTRELTAAMAS

BANK OF COMMUNICATIONS ﬁsd'mdws
HRRAF 000.00
BV IE 5 Ay 989,500,0
ﬂg“@ #EX{}J ) _ 5 5 272%
HRR A 00.00

FE: 1. SN, AN S B R RIS A RITEA R RIEZ B
RAF] AR5 BITNARHRIER R AR A PEIEFRARAR, HEXS
FITAR KA

2. MAIEZF AR S Bou ik bl LA R EAm Y 5K, &
EORBL)  FFREPT AN (RE R RIEERECED  REAEE R (&
I PEANAT 2D AN e AR R B VPAR <5 DY AN D T

3. MANEZR AR S5 TRy B SERAE AL RS 2 7] 52 5 Hoc i e bn it
ITERGVROT, SRR IRIEVPOT e &30 o, FIAUEERACT %, I B mltknE.

RS EESEHARAF
—O—/\$E=ZA=+/\H

38 T 3t 38 WL



