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KER T 2 FK HARIEE R AR
BB, EETMEICH . e

4 PN \
e B G A PR PP
[ AR T A BR A & (8 W ARAT) FREE N SR
T & RAT HEEIMNEE AN

TE: PATR RIRAZ 5y P 18l 551 B A % — i L 26 T 3L

6.4.10 ARG K& LEEAT AR KIRBE A 5

6.4.10.1 B REH R B HITHITHAR S
6.4.10.1.1 BERR 5
To

6.4.10.1.2 BLIER 5
To
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6.4.10.1.3 NMZATREEF K &
To
6.4.10. 2R BT H Bl
6.4.102 1 &EH R
. NRMo
A R AT L ]
WiH 20174F1H1H 2017464 | 20164F6 H3H (HE&H
30H HERH) 201646 H30H
2B R A T A A B S A R PR B 7,719,191.06 981,939.81
Hodr: A SN Y3 3% 572,013.28 -

e SRR — H RS AR 0.90% M 2 R MR tHHE VAT
H=Ex0.90%/ 4 4E K ¢

H ot H RN TP A 45 1 o

E T —H MR & 5l

BEE&EEBFHIMEZH RITE8H AR, %H .

6.4.10.2. 2 &FEE 5
Bfr: NRMoo
N A T L )
S| 20174E1H1H £201746H | 201656 H3H (FE&&F
30H AR H) £201656 H30H
2 H R A I 4 B SCAS R A 2 2,144,219.73 272,761.05

e HESFEE AR nT— H RS T E R 0.25% M SR 1. M E AT
H=Ex0.25%/ 44 K¢

H % H R TR IS ST o

E SAmr— H M5 & 5 el

REFERGHIME ZBHRITEGA AR, #%H L.

6.4.10.2.3 HHERS %

L ARG
— A4
%ﬁf%%ﬁ%ﬂﬁ%j%ﬁ@% 201741 1H £201746 5 30H
e R S A S A B R 5
1 M o A TR AT T
A 1,301,580.71
BT 5.787.19
&t 1,307,367.90
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4 AT LL ]
%%f%’fﬁ%ﬂ?%%ﬁ@% 20164F6 30 (RS RAEMH) %20164:6)]30H
e R S A S AR B R 5
Zrit

TR ARES A RSP EMRS T, CRESEMBNMEMS ki —H C KEE&H
B 1A 0.40%%4F B3R TR . BB RS SR THE VR T .

H=Ex0.40%/ 4 4E K%

H oh C L&A H N THR 4 85 IR 55 9

E Ny C HEEEaan — H B 4 ¥ r= 4l

WSS A, 1 H 3T,

6.4.10.3 5RBET7 #EATHRAT I8 Rk i S O 35 (5 [l ) 22 53
T

6.4.10.4 ZRET B BEAES A
6.4.1041 MEHNESEZEAZHBEFRERBARESHHEN

WEEAL:
EN L A T L )
] 20174E1 H1H £20174E6 30 | 20164E6 H3H (G4 &R
H H) #20164:6]30H
WIFA RS 46,815,543.07
) F 3 N Sy
HHIE] R4 53 32 50 4 400
e HATADE (A1 /552 Y A 40 -
HIARFEA RS 46,815,543.07
HIARFA RS
5 B4 AR AT EL B

4.94%

6.4.10.4.2 R EHRBRESE AN Z SO KBT B R A E S HIH I
T

6.4.10.5 HIREXTT R E HIERAT TR RBUB S P AE AR B N

Az NRMIT
A A AT LA
s oo | 2007 LA 1T HZE 2017 46 30 H | 2016 4 6 A 3 H (GE&HFRAEMH)
KT 47 % 2016 426 /1 30 H
WA R ELUGLTSLON WA R ELUGLISLON
HAT 176,600,884.77 248,343.72 7,551,938.74 93,151.33
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| #EHAT | 94,130,808.34 | 4191874 |  507,655,815.47 | 7,186.06 |
T ARG RRATAE I 3 A S F0E N BHAT MBI B0 N s AT IR, 120d A
RELER R .

6.4.10.6 RS R W NS5 KB A HIESR HI1E
Teo

6.4.10.7 HABSEEAT 5 30 ) P B
T

6.4.11 FI¥E 4> B A
AR A HEAT U RS 20 T

6.4.12 Bk (20174 6 A 30 H) AESFFAKRIEZRIES
6.4.12.1 BFHATEHT R ¥ RS T KRR RREZ RIES
To

6.4.12.2 BRFFA HIE I RS TUE Z RBE
T

6.4.12.3 BIRfF33 EBIWR 5 R R NI K i
6.4.12.3.1 8347 R T R % 1E B g
T

6.4.12.3.2 & 5 T i i F5 1E B
T

6.4.13 &R TR X K EH

ARG AETHHEAS T 0 MO A b, Gl e B ok B A BR S [ ORI XA 2 28 B RO LA B % A o
TR ART, FREEBFFIREN S AR RS BRI T, 7 I8 SRR
b &7 EBLHE HE AR BRI 2

6.4.13.1 X E BBUR M H L 421

AREEG WSS NS AT 2 NS A R AR, @7 7 USSR A2 00, B
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R, KSR R R WSS, WU B AR S S 55 A T I RCFR) RS B AR (R 2R o ARt
EMIE S E AR E S TR E R 0 2, TSt HE KU E BN 2 BOR, B0 KU %
R A A 2% AR PR SR T BT KU P & DA 2, AN E 28 ] H 228 i R rp XUz 7 v A
PR s 2 5 5 A 2 T KU BRI 57 3 22 ph M S AE A A B 41 5T, WA IR S &8RS
5 pIE A RURSE B BEAN L BT ARG 7 B L SRRVt 55 o M SR A% F0 A0 XU 7 B X 2 R AT M e 91 52
FHEREKDE.

37
III

A

AN < 0 2 B B NS T < TR A RS A B 75 9 T R 5 MR W AT E M K T i A
5 Fob DRSS A U RTBEBR SR o MSEPE AT I AR BE A, P BB XS 43 2 ) 7 SRR P AT Y B0 [ S X 45
RIRE . WER IR A, HRYE

ARHe B BT HAE, eV e et TR, SR e SR fRre . B8, R
AR 0 XU 2R AR SR BE MR S BB AR AL, B IR AT 5 o] 2% ot R BEAT BB L AL A A
fili, FFIEIEARRL SRR, R KU P2 7 ] 7R B ROV R N

6.4.13.2 15 F UKy
5 F XK 2R3 S A2 B IR A S 5 R BIT AL TE, S REFIRIESR 2 RAT A
PUEZ) . R4S AT RIIAAR B0, S8 &% =10 R RIS 28 AR AL R KU -

AHE G I G BNAEAZ S TR 28 5 3 F I BHRIRDLHEAT T 7800 (VP Ali o AEE S HOARAT A7 30 A7
JBAEASE G L E AT EE BARAT B A IR A =], -5 8T A2 R IR AE T KU AN LR . AN Sk 4
FESZ 5 T EAT 1O 5 Y030 1 A A P 2 20 7 EEAT IE S S SRR s B, I8 240 RS A ZE RO AT RETEAR /DN
FE AL 5y TS EAT A2 5y R #9068 58 5 3ot T3 AT A5 FH VAR FXHIE S5 22 3107 CREAT BR A ASZ Al AR L (145
P ARG o

AT B A B BN ST 75 KRS AR, E e X 5B AT 45 T AR SO Al R B YR K
AT NEE RS, HLIE I 85t BL o3 S XU -

6.4.13.3 FBh RS
TRBIE UK A 45 35 4 BT 4 4 i T HL AR P i 5 R
AT S R s M RS — 5 TR E T3 S e E AT R ZoR I R R S, B—0

THIR B T4 0% S Fh i Ak (1) A8 55 T 32 AN BT i >R P 728 30 IRl 5 DR 958 9% 4w g Je v 7 17 3 BRI 208
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NI T BLE BRI RS 2T .

BEXT SO AT IRE (] BF < AU aE RS, AR Tk < 1 5 <5 BN B 0 A < 1) R DU R ] 75 L AT ™
HAEIFIIREN TR, IRAF R A S A T HBLE kT 52 MILES . AL Sk & B AE
e A FP R T AU R SRR, 20 EEARH R OL T Bk a] FR R A AR EE Ty 2, ) BRI HR A R [ A
AR A R KU, A R DR B I e A AR 2

BERT BT i AR BRI R, A 5 < 0 5 < PN 2 S e 7 XS A B 1] 80 UL 3l
PELEBIESR, Rt VER AR AT Frae M A A, B GRS EIRr . A GBI 8] A 22
BLREIMIZRGARIR . L& AR DLRE T L 22 (BB o L A5t DL R e 52 R A RO 18 5% it Ao LA 45 o

ARG FITFRE KB A IE SR AR S5 28 5 BT i 350 OTC 33528 5, R R B mh B 7 (30 3 B 4 1 7
TUIE N SZBREIANGE B LRI DAL, AR RE LA B ROE I AZ L

6.4.13.4 T XK
737 A A2 46 2k 4 AT R Sl T L P 2 SO B A SR I 98 2 R I Ak T 3 35 A A IR 3% 1 28 30 1
KA ARG, AR R ZR RS A KU AT A A7 % XU

6.4.13.4.1 FZ KUK

M2 IR 2 415 < i T EL B0 4 e U B O <Y 52 T S A 2 AR Bl i A AR e sl XU . M AR kv
<R T RIS b T T A B TR S A SO AN E T R R, e VR Sl R 2R S i TR T i
AN IS 31 5] 5 SRR 98 7 3778 2 FHT 58 IS0 ARSI <B4 XU o

A 4 PR e 4 BN S DX AN < T e PO AR R SRR PR B 1 BEAT A%, DRI R AL S A
JRETTIERT R R R AT R

6.4.13.4.1.1 FIZ R Kr i O
Az NRMT
ZINCER S
1EMA 1-5 4F 5% AR &t
2017 £ 6 H 30 H
?J'Z:—\‘*
MRATIE R 270,731,693.11 - - 4 270,731,693.11
G MR e 4 328,793,756.200 572,267,507.76)  13,772,151.97 914,833,415.93
MR R - - - 8,599,953.63 8,599,953.63
A HR D R 100.00 - - 8,351,973.39 8,352,073.39
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Breaat 270,731,793.11]  328,793,756.200 572,267,507.76|  30,724,078.99| 1,202,517,136.06
Uik
MATE SR IE H 2K - - 4| 47,028,840.94  47,028,840.94
AT ] 3K - - 4 122,651,600.97 122,651,600.97,
AT BN I - - - 083,568.28 983,568.28
MNATHEE 2 . - - 273,213.41] 273,213.4]]
MAT RS B - - - 102,820.01 102,820.01
HoAth 471 45 - - - 505,889.87 505,889.87]
fft Tt - - 4 171,545,933.48171,545,033.48
) R AR R 1] 270,731,793.11]  328,793,756.20 572,267,507.76| -140,821,854.49 1,030,971,202.58
EER
1AL 1-5 4 SE AR 21
2016 4£ 12 A 31 H
?J'Z:—\L
MRATIEER 185,475,192.80 - - 41 185,475,192.80
SIS 545,454.55 - - - 545,454.55
Rt 52,829,209.09  514,488,189.29 1,106,597,960.89  27,618,278.10 1,701,533,637.37
SR A 4 il gt e 30,000,000.00 - - 4 30,000,000.00
MR R - - 4 15,530,415.50  15,530,415.50
HrE Rt 268,849,856.44  514,488,189.29 1,106,597,960.89  43,148,693.60 1,933,084,700.22
Uik
MATE SR IE H 2K - - 4 27,592,175.56 27,592,175.56
AT 2 [A] 32K - - 4 1,481,076.77 1,481,076.77,
AT BN I - - 4 1,460,387.25 1,460,387.25
MNATHEE 2 - - 41 405,663.12 405,663.12
MAT RS B - - 4 294,227.45 294,227.45
HoAth 471 451 - - 41 296,845.48 296,845.48
ffit Tt - - 4 31,530,375.63  31,530,375.63
) 2 gl R A 11 268,849,856.44  514,488,189.29 1,106,597,960.89  11,618,317.97| 1,901,554,324.59

6.4.13.4.1.2 F 2 XU FIBURAE AT

PR R H A T e E
B R A {5 S G CBAL: NIRTTI0)
b AR AR
2017 4£ 6 A 30 H 2016 4 12 H 31 H
MR Z EFF 25 KRS /0% 995 /%) 2,374
T HIZ T 25 N3k Al N 995 Hhn# 2,373
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6.4.13.4.2 AMLC R

AN IR i <k TR 2 S BOR SR L T RNV SR AR S T A AR B XA . A dE <
FAA DARCIKAS, AR T 5 A e, R A AR R A AN ARG . A 58 BN Bk H A

FEL AN~ T I
6.4.13.4.2.1 AN XS i O
Bfr. NRM
AR
T H 20174£6 A30H
ELa ANRT &t

PLAN T R B

AT 123,120,133.73 123,120,133.73
T oM e 914,833,415.93 914,833,415.93
Mgl - -
Nl 8,555,666.78 8,555,666.78
MIBIE T8 K - -
I A R D 3R 3,127,775.77 3,127,775.77
e et 1,049,636,992.21 1,049,636,992.21
PLAN T 1 F 45

NATIESRIE H 2K 47,028,840.94 47,028,840.94
AT BE [A] 2% 644,543.17 644,543.17
AT e [R] B 4,882.99 4,882.99
ik Tieany 47,678,267.10 47,678,267.10
RN e A N o4 o g M R 1,001,958,725.11 1,001,958,725.11

AR
T H 20164F12 H31H
EXa ANRT it

PLAN T O

BRATAE 132,404,135.45 132,404,135.45
T e 1,701,533,637.37 1,701,533,637.37
NS 15,447,137.63 15,447,137.63
e et 1,849,384,910.45 1,849,384,910.45
PLAN T 1 F A5

NATIESFIE H 2K 27,592,175.56 27,592,175.56
A ] 2R 390,794.23 390,794.23
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HoAth A7 £33 2,960.57 2,960.57
Uikhig=ann 27,985,930.36 27,985,930.36
AUREIN i LA N od o W RE T 1,821,398,980.09 1,821,398,980.09

6.4.13.4.2.2 AN XS FI8UR A AT

X = A e H 2R 4 08 P i EL 1Y)
Emam (A AR
HH 2 XU AR 5 ) AR 5 PN AERE R
A
2017 %6 A 30 H 2016 412 A 31 H
FrE A AR AR M AHE 5% Whn#) 5,010 ¥y 9,107
FrE A AR NIRRT {E 5% /%) 5,010 % 9,107
6.4.13.4.3 HABMHE KUK

AN IR i < ik TR 2 SR BOR SR B T RNV SR AR S T A AR BB XA . AR dE <
FAA DARCIKAS, AR M 58 A e, R A AR R B AN RS . A 58 BN Bk H A
e HIHNC LT BEAT A%

6.4.14 F B FEMBA Hr&THRER T B U B AR
6.4.14.1 7K i3I

AR AR, ARG ToHZ U K T H I

6.4.14.2 HoAh =13

BER P AOERH, AR IO Z U KAl H 2T,

6.4.14.3 W 55 R AL 1HE
A5 F O T 2017 4F 8 H 23 HE AL S (I 457 3 A\ bk

7 BRAEEWRE
71 HRBEEHE=HEHMR
GHiEh. NRMt
A4 B PR L
o 5 4
75 TiH &5 il (%)
1 GRS
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Hrp: FEk
fFHESEIE

(idirs

Js H P S FE AR UE
REEHT 13,772,151.97 1.15
li] 5 Wi 2 # % 901,061,263.96 74.93
Hrp: fige 901,061,263.96 74.93

B S RFUESR
4 SRATA SR
Hrp: @i

e

R

BUIE
5 SEN IR 4 Rt
Horbre W R0 1) SN IR 5 4 il g
ey LA - -
AT ARG E /AT AT 270,731,693.11 2251

8 HoAth & 3515 7= 16,952,027.02 1.41

9 &t 1,202,517,136.06 100.00

T2 RAEZRANER GhX) EFH R ZEERE 0
AIE AR RRFFA R -

7.3 HIAREAT W R B R A S
AIE AR RAR AR -

7.4 JARAZ A SOHME o He S R FE BB/ BT A B R B 48
AIE AR RR AR -

75 REHABREE R A EHE AR
7.5 1RTHSEN SAE H A2 G 5™ 15E 290 BRAT 2044 B 28 8L 5 B 48

T

7.5.2 R TH3E H SAE H AT G B 1FE 290 BRAT 2044 B 28 8L B 48
Teo

7.5. 31 ER BB KIS BA S5 0 e 32 Y N B
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Teo

7.6 HIAREGIHERER 2RO RRAS

SRR NRTT

b3 SR PR E L
s s (0 ) A g IN 4 A <
ot 715 A% Ny IR 6l (%)
A+ZE A- 52,885,843.97 5.13
BBB+% BBB- 420,333,025.90 40.77
BB+% BB- 358,036,944.17 34.73
B+Z£ B- 69,805,449.92 6.77

H: ARG FER A ARMEE R

SR IE A B PR o

7.7 SARAZ A SOMME o B S B 15HE BB RN R4S B AT T8 25 B R 4

Bid SNSRI GG VPR R, RIBHHTHIE

SRR NRTT

RGP
. T T i PN %
e gAY iz 4% = N e E GH (%)
361 DEGREES
1 XS1415758991 51,195,200 | 57,330,934.27 5.56
INTERNATIONA
2 USG85381AA26 | STUDIO CITY FINANCE LTD | 54,195,200 | 56,359,214.34 5.47
3 US404280BC26 HSBC HOLDINGS PLC 47,420,800 | 51,250,503.81 4.97
4 US404280AS86 HSBC HOLDINGS PLC 47,420,800 | 49,586,033.73 481
5 XS1144495808 |QBE INSURANCE GROUP LTD| 40,646,400 | 45,144,737.09 4.38

E: LS N ISIN i,
2. BEH IR, AR EIC R NN RT, DU R BEL

7.8 BRI > FAMME b EE B SHE LR/ RS BB B SCRAES B0 914
ARSI AR T AR RFAT B SRR SR

7.9 BRI > FAMHE b EE B FHE R/ BYRT A% SRATAE R U1
I AR IR AR FFAT SRLATE A

7.10 SR IE A SMME o e T E BB RN EE R U RT 2 S R B4

SRR NRTT

. R4 R4 bry (= ” S
e b - ) =5 IN anmmE |
4R eS| 772 FHE EL 151 (%)
ISHARES BlackRock Fund
1 ETF 34 i 13,772,151.97 1.34
IBOXX USD B | TP Advisors
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| | HIGH YIELD |

7.11 BB HEIRE

7111 AEIAN, AREESHT

T gl H AT —FE N 2B A TR

HIRT A B R AT BB B B SR AR, A ek
T AT L.

7012 AREHBIETT AR, AFERE T RS & FIUE #ik I I Z A B

7.11.3 315K FAth - I 24
Az NRMie
s B N
1 7 PRE 4
2 N IRCIE 597 S K
3 AL FBER -
4 MRS 8,599,953.63
5 IR A K 8,352,073.39
6 HoAth B ER
7 R 2
8 HoAth _
9 it 16,952,027.02
711 ABARFFA B T3 B B B T e SR B 40
AT G AR TR R AT 5 B R v e 5105
7.11. 5EAK AT+ 48 B B o A7 T 52 PR T I i 1
AT G AR THA AT+ 44 B S P AN A S I 32 PR 5 0
S EEMBFENER
8.1 HIRELSMFREAFHLIFANGEH
YRS Y
B N&5
AN | FB¥a
WA NN
B ) Vak (13 & 17
syl B
o) it SRR ESRER X1
Cilea ! Cilea
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e n B A i-A | 4,003 213,713.19 | 592,207,454.72 | 69.22% | 263,286,451.51 | 30.78%
e nEEK-C | 1,235 73,922.34 | 56,131,570.70 | 61.48% | 35,162,513.68 | 38.52%
&it 5,238 180,753.72 | 648,339,025.42 | 68.48% | 298,448,965.19 | 31.52%
8.2 IR FESEE ANV N RFEAEESHIEMN
TiH & Frahaas () 7 3 4 474 L A5
A 7 —HE g fE
- TZEILEE-A 832,890.13 0.10%
L EWAFTH AN e :
o N LR ER-C 304,757.87 0.33%
AR N e
&t 1,137,648.00 0.12%
8.3 HiRELSEFE AWM RIFE AT HRE LS OH L E X EHER
T H By ) FERSnPREREEX R i)
AANF|EPERANG ., H 2z 8 2 B ATE-A 10~50
SPGB e u B B i-C 0~10
Fra A4 &it 10~50
e 6 e B R -A 0
AR GRS HEA AT 11738 e 2 A -C 0
R4
&t
E: AEESHRSLHFAEARSMHUSEMNEEXNO
9 FBRE S HFES)
BT A
i H 162236 T 2 B A5T-A U7 S ISN e
HEAFAERH (2016 46 A 3 H) L MEUEHI 703,810,487.46 775,135,275.31
A HH AR 3 4 4 0 i 082,227,419.63 797,678,167.17
A ﬁé%'ﬁ' EF‘)”’J@J\%)\ 61,915,493.25 219,872,274.42
ik M& S TBE [R] 4730 188,649,006.65 926,256,357.21
VN ﬁ%ﬁﬁimh@ - -
Zx?&%,ﬁﬁﬁﬁﬂiﬂéﬁ R 855,493,906.23 91,294,084.38
VE: RGBS NI, SR R A A e 4 A
10 EXEMHER

10.1 EEHFRFAE AKRS R
T I T B AT N R S PR
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102 BHEMA ., HLIEE NS THES IR T E A AR

L. I AT A A E T

201748 1 9 H, HABIARAT (2t pHIHIRATLFAMEHETHAL) , &
P 25 T L BT\ 24 250

2. AHRA A A F A BT 1 SR IO 1 A S T

.
103 BRESBEA, HEHT. EHELE A

R I T B = R 25 VR 5 TP 0\ S A e
i
10.4 FEE&H B RIS B

AR 04 T H R
10,5 454501 B T 25

I IR TR 2 T 0855 A
106 BEA, FAHARKEBIEEARTBERLTSHR

AT A, FEAE AR\ PR AR AL T
10.7 34T FITES A 7152 5 32 A et
10.7.0 34 H IS A T3 5 T R BT S

SR AR

- W5 R R4
T I T Fe | i

THE | 4w 4
SEER e g gl BRI

Goldman Sachs
KGI
Nomura
ML
SCB
CITI
JP Morgan
Haitong
MS
Cicc
Mizuho
CITICS
Guotai Junan
PolliEF

Rl |Rk|-

50,128.64 78.70% | -

13,566.93 21.30% | -

RlRrRr|RPr|(RP[R|R[FR|.
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BNP 1
Huatai

Morgan Stanley
BOCI Securities Ltd

VE: QDI G SR RIS

1. J3i % 2 o B s e b

PR IR R DT TR S5 o IR FTE S SR, BT R AR AN 55 IR0 A FE 9 Ak 22
2. BRI T

(1) BHFESEDIHE, AR E R RL TN G, e A XA 55 /R 2, SRt
BT TR AR AT AR 55 5

(2) BA&mM ZafEnEt: i WiE, BT fEaEr, ARITHREEL,
WA R IS S A AR, oD, I RETH ik e B IR (R EER

(3) ZRHMHHEFF LTS, PAEIT RGN R, REFE R,

(4) BAT S R AE L, REMEBINRIERN 21000 55 515, BORBREEHURZN AR B, et

(5) HoAthy M T2 & A AR Bl A E % R

2. QDI FFFILEHFE T

(1) XHgeF5 b 25 IR S5 EAT VRAG

BRI TR 88 B Bt B A LIRS 0 N RRE Z7 e B AR AT (O 08 I %%
PN INED » RMEIESR R AT TR ST BT AN SR & SE AT R4l

(2) 5 CHrIg i g H % &)

2T TN S 2 B LR B PRA G5 S, B IRIE IR0, TS RT3 i P i o A%
) 5 RHCHTIG R R ) BN S FUE AT IR

(3) MRIETF 44 PR AT S AT H AL

O3 ) 3 AT A DB TR AT B CHTHE 25 78 R IR B AR ) S N SR 5 VRS R 45 R AT A,
FHEE R

(@) S5 AR KT AT AR

A2 5 QDI A2 5y 03 50 Bk B AT T 7 AR, SERUE, AT LU E #8158 UG 24
KEE.
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3. M N SE S J5 5 5 e B AR TR AR O s
2017 4E FARAESE R KGL (HLIEIES) « SCB GAT4RAT)  Mizuho (ERFEARAT) JF/.
10.7.2 EE&H AUESR A 7 5 BT HAIER B R B oL

SRR NRTTT
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