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FIRGREERO
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A 2016 F 12 H 31 H > 3 EENRE RS EEY A AR 7,230,515 TC (2015 F @ AR
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(SRR )

KEHE (REFX)
N 2016 4512 5 31 H

K& (81.49%)
BEH14E5(8.59%)

B R
CHINA GOVERNMENT BOND 4.26 7/31/2021
CHINA GOVERNMENT BOND 3.4 4/17/2023

RS 25(72.90%)
B

AGRICULTURAL BANK OF CHINA LTD - A

BANK OF CHINALTD - A

BEIJING TONGRENTANG CO LTD - A

CHINA COMMUNICATIONS CONSTRUCTION
COLTD-A

CHINA CONSTRUCTION BANK CORP - A

CHINA EASTERN AIRLINES CORP LTD - A

CHINA RAILWAY CONSTRUCTION CORP LTD -
A

CHINA STATE CONSTRUCTION ENGINEERING
CORPLTD-A

CHINA UNITED NETWORK COMMUNICATIONS
LTD-A

DAQIN RAILWAY CO LTD - A

FUYAO GLASS INDUSTRY GROUP CO LTD - A

GREE ELECTRIC APPLIANCES INC OF ZHUHATI -
A

INDUSTRIAL & COMMERCIAL BANK OF CHINA
LTD-A

JIANGSU HENGRUI MEDICINE CO LTD - A

KWEICHOW MOUTAI CO LTD - A

MIDEA GROUP COLTD - A

PETROCHINA COLTD - A

PING AN INSURANCE GROUP CO OF CHINA
LTD-A

POLY REAL ESTATE GROUP CO LTD - A

SAIC MOTOR CORP LTD - A

YUNNAN BAIYAO GROUP CO LTD - A
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1,020,000
2,300,000

490,000
350,000
45,000
55,000

280,000
55,000
90,000

225,000
240,000

70,000
60,000
45,000

400,000

50,000
5,000
54,000
150,000
40,000

105,000
70,000
27,600

IHEESE
AnEE Borth
AR®
1,073,550 2.70%
2,340,250 5.890%
3,413,800 8.59%
1,519,000 3.82%
1,204,000 3.03%
1,412,100 3.55%
835,450 2.10%
1,523,200 3.83%
388,850 0.98%
1,076,400 2.71%
1,993,500 5.02%
1,754,400 4.41%
495,600 1.25%
1,117,800 2.81%
1,107,900 2.79%
1,764,000 4.44%
2,275,000 5.72%
1,670,750 4.20%
1,521,180 3.83%
1,192,500 3.00%
1,417,200 3.57%
958,650 2.41%
1,641,500 4.13%
2,101,740 5.30%
28,970,720 72.90%
32,384,520 81.49%
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BEfHe GRE&F%) (&)
2016 F£12 F§ 31 H

{EEERE
AnfEE Btk
AR
Hirg e $#ME 7,355,051 18.51%
1t 2016 12 F 31 HAVEEEFE (GREHIL
ZH)
39,739,571 100.00%

BEEE (DURASTE) 31,529,591
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KREHEEER CREEX)
BZE 2016 F12 31 HILFE

A 2016 4

1 H 1 HAVR R &
Eita=g
AGRICULTURAL BANK OF CHINA LTD - A -
ALUMINUM CORP OF CHINA LTD - A -
ANGELYEASTCOLTD-A -
ANHUI CONCH CEMENT CO LTD - A 81,000
ANXIN TRUSTCO LTD - A -
AVIC AERO-ENGINE CONTROLS COLTD - A -
AVIC AIRCRAFTCO LTD - A -
BANK OF BEIJING CO LTD - A -
BANK OF CHINA LTD - A -
BANK OF GUIYANG CO LTD - A -
BANK OF JJANGSU COLTD - A -
BANK OF NINGBO CO LTD - A -
BEIJING NEW BUILDING MATERIALS PLC - A -
BEIJING ORIENT LANDSCAPE & ENVIRONMENT

COLTD-A -
BEIJING ORIGINWATER TECHNOLOGY CO LTD

-A -
BEIJING SANJU ENVIRONMENTAL

PROTECTION AND NEW MATERIAL CO LTD - A -
BEIJING SEVENSTAR ELECTRONICS CO LTD - A -
BEIJING TONGRENTANG CO LTD - A 84,800
BOE TECHNOLOGY GROUP COLTD - A -
BRIGHT DAIRY & FOOD CO LTD - A -
CHANGJIANG SECURITIES CO LTD - A -
CHENGDU B-RAY MEDIA CO LTD - A 81,000
CHINA CITIC BANK CORP LTD - A -
CHINA COMMUNICATIONS CONSTRUCTION CO

LTD-A -
CHINA CONSTRUCTION BANK CORP - A -
CHINA CSSC HOLDINGS LTD - A -
CHINA CYTS TOURS HOLDING CO LTD - A -
CHINA EASTERN AIRLINES CORP LTD - A -
CHINA FORTUNE LAND DEVELOPMENT CO LTD

-A -
CHINA INTERNATIONAL TRAVEL SERVICE

CORPLTD-A 52,000
CHINA LIFE INSURANCE CO LTD - A -
CHINA MERCHANTS BANK CO LTD - A -
CHINA MERCHANTS SHEKOU INDUSTRIAL -

ZONE HOLDINGS COLTD - A
CHINA MINSHENG BANKING CORP LTD - A -
CHINA NATIONAL CHEMICAL ENGINEERING -

COLTD-A
CHINA NATIONAL NUCLEAR POWER CO LTD - A -
CHINA NORTHERN RARE EARTH GROUP HIGH-

TECHCOLTD-A 23,000
CHINA PACIFIC INSURANCE GROUP CO LTD - A -
CHINA RAILWAY CONSTRUCTION CORP LTD - A -
CHINA RAILWAY GROUP LTD - A -
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50,000
80,000

40,000

20,000

35,000
31,000
230,000
80,000
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80,000
280,000
18,000
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40,000

25,000
180,000
150,000

232,000
67,000

256,000

60,000
41,000
155,000
100,000
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A 2016 4

i 12 [ 31 HHFrieE

340,000
270,000
25,000
150,000
36,000
15,000
20,000
120,000
200,000
40,000
76,000
50,000
80,000

40,000

20,000

35,000
31,000
39,800

230,000
80,000
60,000
81,000
60,000

25,000
18,000
10,000
80,000

40,000

52,000

25,000
180,000
150,000

232,000
67,000

256,000

83,000
41,000
65,000
100,000

490,000

350,000

55,000
280,000

55,000

90,000
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BZE 2016 F12 31 HILFE

A 2016 4
1 H 1 HFRE
Eita=

CHINA RESOURCE AND ENVIRONMENT CO -
LTD-A
CHINA SHENHUA ENERGY COLTD - A -
CHINA SHIPBUILDING INDUSTRY CO LTD - A -
CHINA SOUTHERN AIRLINES CO LTD - A -
CHINA SPORTS INDUSTRY GROUP CO LTD - A 40,000
CHINA STATE CONSTRUCTION ENGINEERING
CORP LTD - A -
CHINA UNITED NETWORK COMMUNICATIONS
LTD-A -
CHINA VANKE COLTD - A -
CHONGQING CHANGAN AUTOMOBILE CO LTD - A -
CHUYING AGRO-PASTORA GROUP CO LTD - A -
CITIC SECURITIES CO LTD - A -
CRRCCORPLTD-A -
DAQIN RAILWAY COLTD - A -
DIGITAL CHINA INFORMATION SERVICE CO -
LTD-A
DONGXU OPTOELECTRONIC TECHNOLOGY CO -
LTD-A
EAST MONEY INFORMATION CO LTD - A -
ENJOYOR CO LTD -A -
ETERNAL ASIA SUPPLY CHAIN MANAGEMENT

LTD-A 16,000
FINANCIAL STREET HOLDINGS CO LTD - A -
FUJIAN STAR-NET COMMUNICATION CO LTD - A 14,000

FUYAO GLASS INDUSTRY GROUP CO LTD - A -
GD POWER DEVELOPMENT CO LTD - A -
GEMDALE CORP - A -

GF SECURITIES COLTD - A 130,000
GLODON COLTD -A -
GREE ELECTRIC APPLIANCES INC OF ZHUHAI - A 89,700

GUANGDONG SHENGLU TELECOMMUNICATION -
TECHCOLTD-A

GUANGHUI ENERGY CO LTD - A -

GUANGZHOU BAIYUNSHAN PHARMACEUTICAL -
HOLDINGS COLTD - A

GUIZHOU PANJIANG REFINED COAL CO LTD - A -

GUOTAI JUNAN SECURITIES CO LTD - A -

GUOYUAN SECURITIES CO LTD - A -

HAITONG SECURITIES CO LTD - A -

HANGZHOU HIKVISION DIGITAL TECHNOLOGY 13,000
COLTD-A

HAN'S LASER TECHNOLOGY INDUSTRY GROUP -
COLTD-A

HENAN SHUANGHUI INVESTMENT & -
DEVELOPMENT CO LTD - A

HISENSE ELECTRIC CO LTD - A -
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44,997
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103,000 225,000

110,000 240,000
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40,000 -
100,000 70,000
15,000 -

65,000 -

40,000 -
40,000 -

16,000 -
120,000 -
14,000 -
43,500 60,000
150,000 -
174,000 -
202,000 -
44,997 -
59,700 45,000
20,000 -

130,000 -
40,000 -

80,000 -
80,000 -
58,000 -
109,907 -
93,000 -
15,000 -

43,000 -

41,000 -
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HITHINK ROYALFLUSH INFORMATION

NETWORK CO LTD - A

HUADONG MEDICINE CO LTD - A

HUAFA INDUSTRIAL CO LTD ZHUHAI - A

HUAFU TOP DYED MELANGE YARN CO LTD - A

HUALAN BIOLOGICAL ENGINEERING INC - A

HUATAI SECURITIES CO LTD - A

HUAXIABANKCOLTD-A

HUAYI BROTHERS MEDIA CORP - A

HUMANWELL HEALTHCARE GROUP CO
LTD-A

HUNDSUN TECHNOLOGIES INC - A

INDUSTRIAL & COMMERCIAL BANK OF CHINA
LTD-A

INDUSTRIAL BANK CO LTD - A

INNER MONGOLIA YILI INDUSTRIAL GROUP
COLTD-A

INSPUR ELECTRONIC INFORMATION

INDUSTRY COLTD - A

JIANGSU HENGRUI MEDICINE CO LTD - A

JIANGXI COPPERCO LTD - A

JIANGXI ZHENGBANG TECHNOLOGY CO
LTD-A

JINYU BIO-TECHNOLOGY COLTD - A

JOYOUNG COLTD-A

KANGDE XIN COMPOSITE MATERIAL GROUP
COLTD-A

KEDA CLEAN ENERGY CO LTD - A

KWEICHOW MOUTAICO LTD - A

LINGNAN LANDSCAPE COLTD - A

LUXSHARE PRECISION INDUSTRY CO LTD - A

METALLURGICAL CORP OF CHINA LTD - A

MIDEA GROUP COLTD - A

MUYUAN FOODSTUFF CO LTD - A

NARITECHNOLOGY COLTD - A

NEW CHINA LIFE INSURANCE CO LTD - A

ORG PACKAGING COLTD - A

PETROCHINA CO LTD - A

PING AN INSURANCE GROUP CO OF CHINA
LTD-A

POLY REAL ESTATE GROUP COLTD - A

POWER CONSTRUCTION CORP OF CHINA
LTD-A

SAIC MOTOR CORP LTD - A

SANY HEAVY INDUSTRY CO LTD - A

SDIC POWER HOLDINGS CO LTD - A

SHAANXIT INTERNATIONAL TRUST CO LTD - A

SHANDONG GOLD MINING CO LTD - A

SHANDONG SUN PAPER INDUSTRY JSC LTD - A

A 2016
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24,500

20,000

44,000

24,000
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10,000
85,000
23,907
46,000
60,000
60,000

22,000
53,000

840,000
30,000
138,500

20,000
38,800
20,000

15,000

30,000

30,000
3,000
20,000
25,000
210,000
128,500
10,000
60,000
43,500
180,000
150,000
70,000

215,000

100,000
175,000
140,000
50,000
113,000
37,000
40,000

A 2016 4
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6,902

34,500
85,000
20,000
23,907
46,000
60,000
60,000

66,000
53,000

440,000
30,000
138,500

20,000
12,800
20,000

15,000
48,000
30,000

10,000
30,000
11,100
20,000
25,000
210,000
153,500
10,000
60,000
43,500
180,000

111,800

110,000

100,000
164,000
140,000
50,000
113,000
37,000
40,000

400,000

50,000

150,000
40,000

105,000

70,000
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SHANGHAI BAIRUN INVESTMENT HOLDING -
GROUPCOLTD-A
SHANGHAI CONSTRUCTION GROUP CO LTD - A -
SHANGHAI FLYCO ELECTRICAL APPLIANCE CO -
LTD-A
SHANGHAI FOSUN PHARMACEUTICAL GROUP -
COLTD-A
SHANGHAI INTERNATIONAL AIRPORT CO -
LTD-A
SHANGHAI LUJIAZUI FINANCE & TRADE ZONE -
DEVELOPMENT CO LTD - A
SHANGHAI ORIENTAL PEARL MEDIA CO 61,000
LTD-A
SHANGHAI TUNNEL ENGINEERING CO LTD - A -
SHANGHAI ZHIXIN ELECTRICCO LTD - A -
SHANXI LU'AN ENVIRONMENTAL ENERGY -
DEVELOPMENT CO LTD - A
SHANXI XISHAN COAL & ELECTRICITY POWER -
COLTD-A
SHENZHEN O-FILM TECH CO LTD - A -
SHENZHEN SUNLORD ELECTRONICS CO -
LTD-A
SHENZHEN TEMPUS GLOBAL TRAVEL -
HOLDINGS LTD - A
SINODATACO LTD-A -
SINOLINK SECURITIES CO LTD - A -
SONGCHENG PERFORMANCE DEVELOPMENT -
COLTD-A
SOOCHOW SECURITIES COLTD - A -
SUZHOU GOLD MANTIS CONSTRUCTION 30,000
DECORATION CO LTD - A
TAIHAI MANOIR NUCLEAR EQUIPMENT CO -
LTD-A
TIANJIN PORT COLTD - A -
TIANMA MICROELECTRONICS COLTD - A -
TONGHUA DONGBAO PHARMACEUTICAL CO 74,200
LTD-A
TUS-SOUND ENVIRONMENTAL RESOURCES CO -
LTD-A
WEICHAI POWER CO LTD - A -
WEIFU HIGH-TECHNOLOGY GROUP CO LTD - A -
WONDERS INFORMATION CO LTD - A -
WULIANGYE YIBINCO LTD - A -
WUXI TAIJTI INDUSTRY CO LTD - A -
XINJIANG GOLDWIND SCIENCE & -
TECHNOLOGY COLTD - A
YANG QUAN COAL INDUSTRY GROUP CO -
LTD-A
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10,000

200,000
18,000

40,000

15,000

20,000

55,000

75,000

25,000

45,000

50,000

88,000
30,000

10,000

8,000
80,000
25,000

40,000

10,000

40,000
31,000

10,000

90,000
25,000
15,000
32,000
68,000
52,000

50,000
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10,000 -

200,000 -
18,000 -

40,000 -
15,000 -
20,000 -
116,000 -
75,000 -
25,000 -
45,000 -

50,000 -

88,000 -
30,000 -

10,000 -

8,000 -
80,000 -
25,000 -

40,000 -
30,000 -

10,000 -

40,000 -
31,000 -
74,200 -

10,000 -

90,000 -
25,000 -
15,000 -
32,000 -
68,000 -
52,000 -

50,000 -
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YANTAI JEREH OILFIELD SERVICES GROUP CO -
LTD-A

YIFAN PHARMACEUTICAL CO LTD - A -
YONGHUI SUPERSTORES CO LTD - A -
YONYOU NETWORK TECHNOLOGY CO LTD - A 20,000
YUNNAN BAIYAO GROUP CO LTD - A 27,600
YUNNAN TIN CO LTD - A -
ZHANGZHOU PIENTZEHUANG -
PHARMACEUTICAL CO LTD - A
ZHEJIANG ASIA-PACIFIC MECHANICAL & -
ELECTRONIC CO LTD - A
ZHEJIANG DAILY MEDIA GROUP CO LTD - A -
ZHEJIANG HUACE FILM & TV CO LTD - A -
ZHEJIANG LONGSHENG GROUP CO LTD - A 180,000
ZHEJIANG ORIENT HOLDINGS CO - A -
ZHEJIANG WANMA COLTD - A -
ZHENGZHOU YUTONG BUS COLTD - A -
ZHONGJIN GOLD CORP LTD - A -
ZOOMLION HEAVY INDUSTRY SCIENCE AND

TECHNOLOGY COLTD - A -

ZTE CORP - A -
CHINA DEVELOPMENT BANK 5.8 01/03/2016 1,200,000
CHINA GOVERNMENT BOND 4.26 7/31/2021 1,020,000
CHINA GOVERNMENT BOND 3.4 4/17/2023 1,100,000

_35_
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30,000

30,000
22,500

30,000
25,000

35,000

20,000
42,000
30,000
24,000
10,000
28,000

110,000

150,000
24,000

1,200,000

Frieg

A 2016 4

i 12 [ 31 HHYFfieE

30,000

30,000
22,500
20,000
30,000
25,000

35,000

20,000
42,000
210,000
24,000
10,000
28,000
110,000

150,000
24,000
1,200,000

1,020,000
2,300,000
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BEr
B BRI
N N
24,306,656 11.574
15,432,915 11.492
285238,055 13.447
19,571,977 13.392
39,655,311 14.409
17’078,616 14.393
I Hfr B
BEEEE RS
AR AR
12.628 10.570
12.575 10.524
20.135 11.468
20.086 11.430
14.409 9.751
14.393 9.745




