PR RE S T HEE 2016 £

—
.

w5

2016 4£ 3 A 31 H

EEFHA: XIESBEEFRAT
EEFEN: TEBITROERAF
WEXHHER: 2016464 A 21 H

|—a

512

\7U




MoV TR KB TR T 2016 FFAE 1 AR

§1 EEHRR

FEE AR EF S LEFRIEAR RS TR RRICHE. RS EE iR,
FEXTFL YIS HER R e B AR A ) S DT

I E NSERAT RO AR AR REAEE S FE, T 2016 44 J 19 HE& T AHKE
TS TR (HERIABRA GG EAS, REERNEMMAEERICE. RSV
KR .

Fe G R VR LR F SRR 5T I IR0 FRAE PR 0, (BRI R & — e A

F GRS BUFAMCRHARRERI . B XK, 858 AENE W5 DR ST R 40 e 3 A
e EE AV LR

ARG I 55 B RER W 1T

AREWIE 2016 4 1 H 1 HiEg% 3 A 31 Hik.

§ 2 EEF=HMEN

FE G HRR POl IR KRBT T

5o A 001624

S Y (S E BLRTF iR

ity VeS| 20154E 7 H 23 H

et BIR B S A0 B 300 10, 087, 385, 985. 71 fi
TEARFRIRE &V P 1) e VRIS E AT I T, i 3

% Hbs AREH, SR IE S gL I i f e [a]
o

ANIE AR T AT A R ARSI T, R B 51
T A R PR T A LBV E BT S, M e v A

R s Bk, EFH XML Rsh R B,
G AR AU A o

5 L e g%ﬁ%&%%ﬁ%@ﬁ:t%ﬁﬂﬁ%ﬂ%@%
KEG RIS, B TR RS T R R

AR UAC 2 AR5 AIE R, LTS 2 AN T XRS5 IR T 53 7 AL 4
TR TG S TR B 4

REEEHEA S L 4 A AT R A 7

EEFEEN CIHAT IR A PR A

B I A W A R RR Pl RE DT A Mol KE DT B

B B AE G AR 001624 001625

A5 BRI 2 g 5L 4 (i 5 s i 25, 862. 07 4 10, 087, 360, 123. 64




MoV TR KB TR T 2016 FFAE 1 AR

§ 3 EEMFRHRINESHERI

3.1 FEU B
Bhr: ARt
FEM 5 Fabr MW (201641 H1H — 2016 4E3 H31H )
Yol R A Yol R b B
1. AR sk 172. 47 62, 093, 357. 68
2. AR 172. 47 62, 093, 357. 68
3. BIRE:E B HHE 25, 862. 07 10, 087, 360, 123. 64

T AW CSEIGRE fRRE eAIRR I . Bl . AR CR &S fefiEAR SR e ) FHBR
SRR RIARE AIRE DA S sciliias n_ EAMI A e B sk as, T iemmisdite
RIPER RAVEZS, P, A SR s e %, A S I ol AN A A ) < AU 45

3.2 &R ERH
3.2.1 AR &GRS M FIHEW R K H 5 F LS S a1 R A
SRR T A
- Bl | Gt | BB | AR | -
e %D BEe | mknze | asmeze |09 | @@
ER=IN
A 0. 5530% 0.0015% 0. 3357% 0.0000% | 0.2173% | 0.0015%
N
MV R DT T B
[l | Bl | AEE | LR | -
e ® mEe | mikaxe | ssmeze | 0@ | @70
ER=IN
A 0.6193% 0.0013% 0. 3357% 0.0000% | 0.2836% | 0.0013%

SRS S SR WAL A RETL i R TR




Mol ER R Z 18 T 2016 4FAS 1 ZREFHRE

3.2.2 BESEFEMURES RTHHER R X3 K E S RSB s &
ZHHI B

Mok

S IITE S04 Red iSRS ‘:i[gliliﬂ}lk?‘;’i bl A5 Bt W i 4% 1) Dy Si2 0 %5 0k L

1.30% A

1.17% 1

1.04% 4

0.91% 4

0.78% -

0.00%

2015-07-23

2016-03-19

BTN T L 1 A SR S

e L s P . [ S SO SO SO

— Pl A AL e B D R —— Gl A i Al 2 L B




Mol ER R Z 18 T 2016 4FAS 1 ZREFHRE

%%ﬁﬁﬁﬁﬁm&&ﬁﬂ#ﬁ%ﬁ%ﬁ&%%&&ﬁ%ﬁ%ﬁﬁmwmﬁﬂﬂw

1.40% -

1.12% A
0.98% 4

0.84% 4

0.00% -

T

2015-07-23 4

1. ARGHEE
2« MRIEAIEEEES

T
2
@
ey
1
i
o
ol

20

20
20

20

20
20

20

O1E-02-2 - [t

20

BHREEFKNZE.

§4 BHARE
41 #4428 (RELZENA) Fif

AT 2015 45 7 A 23 HAER, BERGMIRAIE SR e 6 F A IRD— 5.
[FIRLRE , Adk g B 2R A AR HESNH A ARG B A & LL il T

w4

IR %%

EAEEREEZ IR

FEER H 3

BAEH

UEZR ALk
FIR

B

g
b

bl

NP e
&ZM, B
A5 E
BB AR LK
EE=RIps!

Iy
.

20157 H
23 H

HEFE, fibsAn, CRA, R
AR ML B A
2008 & 2012 4E7E MVARST
B B BR A FLEAT B4 8IS
b N AZRRBE, 2012 4F
& 2013 FFAEPOWARAT A
PR B AT B P24 B 67 5
HERHEEH, 201346 A
I 4 AR A,
UL ER S EIRTEs S

IR A
EREE. EegH,




MoV TR KB TR T 2016 FFAE 1 AR

LT7BVo = T w22 (VA . 92 5
BHIN (FRMD. 2010 7 A
201346 H, {EifFEEE
SEMHARAR FENFE
&7 i SRR TS 5 40
- 6 TAE; 2013 4F 6 A & 2014 4
5 AR GRS EHARAF
FENF L 5 LB
PR IRIMBIE FL o0 B Ak 2014
5 AP & A
FRoaa], WEREELH,

34| 2015 4F 11

‘ k
WRE | pavm | Hon

A 1 XWEEWEEESZEH, L EIROE” ESESFEAENE, “HIREY” J9iRdE o w
SEME I H I, BREEEea s, “AEIREI” M “BAEEIY e iRE A " o i e
RIS SRS 1 3
2+ UEFR OIS SGEMATIE 2 GIEFRAE MO R B E BT RE) A RHE o
4.2 BEANHRE A A EESBEERTEB IS

AR N, AFEGE BN REST (P NRIEMEIEF R AR EE) SR EVE A
BEEFIMZE, REMIAEH . ST T7 10 S5 0 BERE FBEG 58 ™, 78 7R 428 i) XU 1) 25 Al
b BRSO EEA NERRE AR G RGN, AESBIEBRGEEM, RN EESR
H ARG AT A
4.3 AP 5L T H
4.3.1 A F3E 5 H B RPAT B

WA AN, AESEHNZHEUIT GEFREESE AR AL ERSFEL), 5EEM
JE I BEARAR, 38 RGN LA T AL & A PR AR A 5 AT, AP XS AR5 T A B R 2
SHTEHE .
4.3.2 RHEIHIT RN T

T A AR R INAS T B AFAE 7 5 S AT N o
4.4 WE BN EE KR T RIS SRV A
4.4.1 W& BN EEIR TR RIBESHT

2016 FF—Z=LE, FERMMEL AR ImSS, ERRKBERRRIECT, 205 did B AR ) A A T
AR, —. TR, = WA AR R TR R R R AT AL AR R TR SR
WIRGETE, A WAk I, PPT BRIERFECAE . SMEDTIH, BEAESEEINE LG, 23RE

6 U Jk12 W




MoV TR KB TR T 2016 FFAE 1 AR

Drreib gy, BrdEREFER L, ENREKEIVRER, tMBORRIE KR, &
SOREAL T I L FURAL . FERRUBARAT B . AP Bt S E R T, R GCRILL TR A6,
it AR AT

WA, R RAL G IRBNE, B T ARG FEDMAE L, JE S AT A, R T
BB R R IR BR 2 LU 2 03 7 SCRRIE S, @ M KRB, AR SRR S I R T 52 T 32

4.4.2 REYPAEEKL SR

A WA, A4 A FARHIAEI A H N 0. 5530% , RIS LLE R AE A R M 0. 3357%,
AL B BB HIEI R A 0. 6193%, RIS LR AE I 2 %6 0. 3357%,
4.5 EEAXNEMEY . iEFHH ATV ES K HERE

JEB 2016 4F R E, {E—LRHBORMUCE . =IUR B PR DIBR MR T, Fi=
P Bt A I8 A Lk LR AE RS AR, K Rk S e R R m A B . RN AU R . 8K T
R, WO R —E R, AU E . KERELT FATHRE BN, iRt
R TAT R BT ERRR, TFEARA SRR RR AR M BER I,
FEORFFAL S RAFRVRBIIERIBTSE T, IORARAT A7 BRI IR, SRR 0 70 < R (50 R0 B8 7 SCRFIE S
I B R R B IIR, Bas, ENREIME. 2Rt ERA LG —, AEERE A
PR e R 2 T3
4.6 MEHNESTHE ABRESH - H#HETE A

AN, AFESAFEES: A TAE H B HrA NEA A Nal#F & %7
FEART LT TG .

§5 BHEAGME
5.1 REHIRES A AW

75 I H SH () d S SR (%)
1 [i] 58 YA 2 B 5, 218, 086, 720. 92 51. 25
Hrp, iz 4,611, 418, 033. 16 45. 29
o . 606, 668, 687. 76
B SRR 5. 96
2 SENIREE SRl e 1, 596, 681, 465. 01 15. 68

7o 312 W




MoV TR KB TR T 2016 FFAE 1 AR

Horre SEWT R BIE 1SE N B )
IR S Rl
47 A7 e 4 S ATAY
3 f$1TZ?mk$ﬂ/”§iég¢Téétj 3,310, 622, 225. 12 32. 52
T
HAh %= 55, 933, 287. 57 0.55
&it 10, 181, 323, 698. 62 100. 00
5.2 i &5 B 5 B R 5 1 4
Fe TiH H IS PR E A B (%)
1 (4R HA P50 (0] e i % AR 0 0.92
e SR o] ) Ak % 0. 00
e TiH SR P E R ) (%)
2 M R 55 [ i i R A 90, 159, 744. 76 0.89
Hodr, S Bl i % - -

Ve R I PN AT [l W R B AR o A <
(B LA ) 3 B 220 4EL

A5 IE 1 U 1 3 < AR A S e < 0 7™ VB ) 20% T 158 B

PR LRI i o ST B AS 52 5 R BE AR o 57 1

R R B R
o st il O AR 2 B P v B T
Eel (%)
VE: TEARE WIN AR M55 2 677 15 B I 58 & RAUR S 5 3HE T 20% .
5.3 ZEHRFHE FHIFIRIAR
5.3.1 | T H S PRI RIAREAIF R
i H K
e BHAR B A A1 o 30 4 HHBR 77
45 1A P9 3R 2 A T TR 4 A PR 5 i 92
R 1 P HR R 2H S T3 3 4 B R A 57
WEHABEHES PR R BRI 180 KRB i B
VE: fEAHGE N AR MRk S B R A & R 5 IR A& 120 K.

5.3.2 R EHIRB B A A-F R R IR 577 Lol

e

P2 AR YIRR

BHIBR B PE b 4 I E
FIEEB] (%)

BIIBR A M5t o 2 B3 1
FIEEB] (%)

1

30 REAY

44. 36

0.89

Hrp:

R RAFEL IR 397




MoV TR KB TR T 2016 FFAE 1 AR

KIER BN A 2 A5

2 30 R (%) -60 K 18. 24 -

Horb: RIS 397 ] ]
RIER BN A 2 A5

3 60 K () -90 K 6. 25 -

Horp: RS 397 ] ]
RIS H 2 i

4 90 K (£)-180 & 20. 50 -

Hrp: RS 397 ] ]
RIEBH 2 i

5 180 K (£)-397 K (&) 11. 02 -

Horp: RIRAAGINHLT 397 ] ]
RIPEBFIZE i

it 100. 38 0. 89

5.4 REMREFRF BT RORERT LS

e i i MEREA OB i B T E R )
1 E XK 7 - -
2 | YT ESR - -
3 | &Rz 507, 334, 341. 93 5.03
Hrp: BURMESR 507, 334, 341. 93 5.03
4| kiR - -
5 | Ak R BT o5 1, 340, 147, 339. 69 13.29
6 o 200, 537, 807. 72 1.99
7 BRAT AL AT 5 2, 563, 398, 543. 82 25. 41
8 | HAh - -
9 it 4,611,418, 033. 16 45.71
0 Pl RAFEE IS 397 RIE - -
IpES e
5.5 MERIEMR A HE ST =3 E LLH KN RT T B R2r R T A A
B | BRI | BRAR | R Go | mamkG | Do a0 o
Eepl (%)
1 090221 09 EJT 21 5,100,000 | 507, 334, 341. 93 5.03
2 111607042 16 817 4,200,000 | 418,327, 042. 83 4.15
CD042
16 6K
3 111617025 3,830,000 | 378,720, 164. 70 3.75
CD025
4 111690787 16;%”32?ﬁ§ 3,190,000 | 317,708, 251. 59 3.15
BT CDO19
5 111611025 16 V% 3,000,000 | 296,978, 648. 88 2.94

9w 312 W




MoV TR KB TR T 2016 FFAE 1 AR

CD025
15 £
6 011547002 2,800,000 | 280,019, 503. 19 2.78
SCP002
16 K
7 111609073 2,700,000 | 266, 985, 363. 53 2.65
CDO73
16 3N ARAT
8 111690848 i M #R AT 2,500,000 | 243,252, 820. 21 2.41
CD024
16 VLI 4RAT
9 111614017 RAT 2,300,000 | 227,431, 976. 35 2.925
CDO17
11 #&3
10 1182122 2,000,000 | 200, 537, 807. 72 1.99
MTN2
5.6 ‘BTN 5 MRBAE"HEREER = ER B
i H i 2 175 450
5 309 PN i 5 P BRI B X HEAE 0. 25 () —0. 5% A] vk 0
o 3 PN A 25 1) i e (L 0. 0928%
o 3 PN A 25 1) B AR AR 0. 0295%
et 3 N AR A H i B9 58 1) 46 54 1) 17 BR- P 220 (E 0.0611%

5.7 A HIAREA R E S E ST E L FIN P RIRT 48 B SCRAESR R R

vl
s . o . 5 3 A R PRV H
js2=1 A EHLH | BE D Nl Ot) 1;]J ")
0
1 1689009 16 J5 7T 1A1 1, 500, 000 150, 085, 859. 23 1.49
2 1589092 15 $3 T 2A2 4, 500, 000 134, 981, 534. 80 1.34
3 1589145 15 Wit 2A 1, 900, 000 68, 506, 855. 75 0. 68
4 1589117 15 @t 1A1 500, 000 50, 008, 550. 55 0.50
5 1689030 16 KR 1A1 490, 000 49, 027, 913. 32 0.49
6 1589093 15 $2 7T 2A3 2, 500, 000 48, 546, 646. 61 0.48
7 1589326 15 fE4: 3A1 500, 000 42, 857, 525. 41 0. 42
8 1589070 15 475 1A 1, 200, 000 33, 104, 267. 49 0.33
9 1589365 15 7k 1A1 225, 000 16, 358, 011. 07 0.16
10 1589327 15 164 3A2 200, 000 13, 191, 523. 53 0.13
5.8 B RAH SIS ME
5.8.1

AR TR MR SAE, BITH R R LR AN 7R, #4252 A 2 B0 R A R 25 g A
NI B S, 78R AR PR AL IR SR 3k A H RIS «

% 10 7T 3t 12 T




MoV TR KB TR T 2016 FFAE 1 AR

AH el R H o AR S Oy BB T E4ERF R 1. 00 TT.
5.8.2

AR A AR T e AN AE TR AR BRIV T 397 RABRIAR A BT 397 RIFESIAHR G771
PR A L 2 H B 557 1 E 20 % IR L

5.8.3 i WIN, A HE G BT R SRR PP AT A A IR AR K, R R IUASTE S35 AT+ A AE S
(9 RAT AR A I R DU 0 1 IS SR, BAE AR g ) AT — SR A 2 B ATTHE ST AL T
HIEE

5.8.4 FLAMEE =R

i AR & o)

A RIE S -

PSCIESS 7 5K -

MCF] R 55, 933, 287. 57

2T TR -

H b SGR -

TSR -

HoAh -

|| |G W|DN |~

&t 55,933, 287. 57

5.8.5 B H AR & MHE R FH AR 7 Hd #2)

§ 6 FTHAEEHHRS

BT

IH Mol KRBT A Polbii R F R T B

i 5 TR A AL 17,539.90 | 10, 025, 286, 247. 03
i 5 0T ) 2k 4 A ER D 4 237, 457. 26 62, 073, 876. 61
U3 - R HT A ) 22 48 A U [R1 43 00 229, 135. 09 -
i 5 AR I A0 AL A 25,862.07 | 10, 087, 360, 123. 64

TE: HIWAR S AL RN R - R AR G B0 T (] 00 5 e it 2 2 A A sl o

§7 E&EFHEAGHERREREAEEREN

71 ZE&EEANCHERTREREAR S5 YA
T AR ARG B RIZ T A R i A 5.

211 T k12 ;




MoV TR KB TR T 2016 FFAE 1 AR

§8 HAEXMHFAR

8.1 FEXMHHEZF
L. A IR e T s R B2 1T T g R e S A W ) S A
2. QbR RE MRS REEE )
3. IR RE R T Ak G AEE U0
4R WA
5. B HM 5 TR AL A0 E PR
6. FEEFEE AL B LA AUED B
8.2 FFItHh i
BEEEMANG. EEFLENE
8.3 AN
PR A ARG BN ENVIN (R 9 S e A o
Muk: http: //www. cib—fund. com. cn
PR B ARG BASER, ATERARESEH AN ESERAR AR

RS O EHE 4000095561

Polk B A R 2]
2016 £ 4 A 21 H

% 12 70 3t 12 It



