AT A SR & RUE R BT R G 2016 4 A 4F FE A 75 4 22

BTV RINBESEIEFRARES
2016 P EFEREHE
2016 ¥£ 6 H 30 H

HeFHN: Bk e EAARA A
HEFEEN: PERATEROARA A
4
=

G
BHHAY: —O—R"F/)\H Z+NH

o

i



2 f MR R A BUIE S M H 4 2016 AR RIS B

1 EERR

1.1 EERR

HEEHAMER S, HERIEARMR S R REICE, R SRR S s, JF
ST RIS L PR A e R AR A Bl SO VR ST . AR CA =2 Uk
WA E RS, HFHEFKER.

HEEFEE NP EHRAT IR PR A T ARIE AR S A e, T 2016 45 8 A 23 HE 7 A
(5 FRbR . BERIL. FUEATCEI . W5k . BRAGMEENE, RIEEZNEANTT
fERMEOCER. RS R A B .

HESE TN OSBRSS S BRNE R B, (HAMRIE RS — @ A

HE I SRR HARRI . BFH R, BT E RN AT T LA 4 b 5 A 5t
S IEEE VIR LN SN TN

A AL B P RO IESC, BT RE AR T AN A, R A AR A IS

ARAR A 25 TORLR

AREIAE 2016 21 H 1 HiEg% 6 H 30 Hik.

H
(N
p=i
P
)
(e
=il



e ATV RS SR A RE R R 2 4 2016 2 4F R T

21 EEEAEFN

2 E&FN

F L THIFR e AT ER &
4 FAUY 040016
T ARG 040016
H BT LTI R
HEEFAERH 20105 A 11 H
FHEEFN Moz JE A PRAT TR A H
HEETTEN HhERAT B R A
el WK I & AU 154,870,592.34 {53
Fe oA R A7 8L ANE

2.2 By

BB H AR

ARHe VE EAARAT WA S, i REAT A BC &, X aR AT e

A AT EAT MEEIL S K T BCRREAT A B, SREGE A S

S e VP K TR R .

ARIEGHRA B BN A E AR
o, IFERBRRE TR A IR I 2 A R A Ao TR AT SR,

fil L BB AR R

RITEAAT W B, R st

b £ b A v

80%x " 300 Fi Hi it i e + 2000 1 [l £33 75 2 Fig Bl 2

IR WA 2 AR

AR ORI s e A XU 5 TIUIYA

R
S =

NuNEil

B, RTIREEAEE, 8 TR IRGTE G P RS BT b A

23 HeEHEAMBESITEN

T MR G T

i H FEEHA HEFLEN

SR e AR A T ERAT B B R A
- 4 B A FAKER

B R 021-38969999 010-66594896
Uil PN ) ) i

H R4S giankun@huaan.com.cn fcid@bankofchina.com
BRSSO 4008850099 95566
&R 021-68863414 010-66594942
24 ERBEAA
BRI 4 2 R T A A N LB X X ik www.huaan.com.cn
TG PR R R A B A FEEHN KIS TEE NMERT

H
w
p=i
P
)
(e
=il



2 f MR R A BUIE S M H 4 2016 AR RIS B

3.1 FESHHEEEAT LR

3 EEMFEHMESFERI

SRR NRTT

3.1.1 HIEEHAE AR

WER (20164E1 H 1 HZE 20164£6 A 30 H)

AHA O S B -1,282,384.19
ATRRE -31,445,869.35
TS 35 58 4 4 25 AR 1R -0.2012
ARG BUHE I K R -14.06%

3.1.2 MIRBIEAFERR

M EHIAR (2016 £ 6 A 30 H)

HAZR ] AL 43 e 32 4 4 B R 0.8621
AR F 4 % =13 E 288,384,929.98
HARFE S AR E 1.8621

T 1. Frid e SHE AR A OISR A NNWEEE 5 2 e i s A Citn: & P sk 652 5
Sy JTHGNHE G B ] B . ZDR) PR . FREBEHIRAE) |, TR A BRI R A AR T

P oK.

2. AW CSEHI EE R S AR RO . BB IaE . HARION (NS A e B sias ) fnkk
FASC B G RO, AR g A9 E Sesliie s m_EA A se i E AR 3 o

3 SR AT S B SR FH IR B 7 A7 5t R 23 BE R 45 R 23 BE R v 2 SEBILE 0 O SRR B
CHIIRREL, ARZHIRAERD .

3.2 BEMERI

3.2.1 BEEMBSHERKE RIS RS B ER R RK LR

N g R N MRS e

" gm0 S b |
B Bt KD KR brE % B2 2O THEL 25 bR OE6) @—®

@ HEE®D
"E11MH 3.39% 1.27% -0.31% 0.79% 3.70% 0.48%
oE3MAH 1.46% 1.52% -1.74% 0.81% 3.20% 0.71%
oE6MH -14.06% 2.42% -12.46% 1.47% -1.60% 0.95%
o214 -5.15% 2.95% -22.94% 1.84% 17.79% 1.11%
o2 34 114.97% 2.08% 35.74% 1.48% 79.23% 0.60%
AL A 86.21% 1.69% 9.23% 1.31% 76.98% 0.38%

T ARG AE Y. YR 300 FE s < x80% + H [l 51 75 i R MU 2 % x20%
R EFRHE: AESHRETHA R ER el TR, WlEARE LT RAT B
PO SCHFIES R BUIE S b B IR £ SO VR G 15 58 0 HLAt i T A

M. gz, Mg LA,

PR SRR A e B I LBV L D 60%~95%; 53R BUIE. B SCRFIESR . St TH K E S

47k 28 71T




e ATV RS SR A RE R R 2 4 2016 2 4F R T

RS B MU SO VRS S P08 A H A g TR (5 5L 0 B ELIVE L D 5~40%, HABUIER B &2k &
BB R LU BITE Y 0~3%, Bl AR B HAE 1 4E DA RIBURF TR AMIR T 56 6 5713 EL ) 5%

322 AESAREMUK ESBHRIHFEM KRR RIS RH S LR R 2 E 2 L
3
AR IR A BOF A R 5 4
AR R R 5 G LA M i 7 256 ] S 7 #ond EE
(2010 5 H 11 H % 2016 4 6 H 30 H)

139.85%

124.31%

108.77%

03.23%

F7I0%

62, 16%

46.62%

31.08%

15.54%

0.00%

-15.54%

2010-05-11 2011-05-19 2012-05-26 2013-06-04 2014-06-13 2015-06-22 2016-06-30

|—#z=iTleies —E558)|

41 EEEEARESLHIEN
411 EEBEBARHERESNERK

M2 T A T B 24 w) 28 v [ E M 2 1iE M ik <6 5 [1998] 20 5 3CAbiE T 1998 4 6 H %or, 2 E N
EHMESEHARZ —, WMEA 15 L ART, AFEHRE LBHEEEmEASX. Bl
AR g (EED BAR. BEBREIEAERA R g TIE EED ARAR. Lif
VL o 150 8 7 BEAT PR w0 2208 2 5 i B R AT IR A W)

#E 2016 45 6 H 30 H, AFE FLEHELOHIRA. FhE ARG, LLlEF
. 2SR ERE . PREFRE. 2T NMERKRE . 2R RIEIRE .

5 ik 28 1T



2 f MR R A BUIE S M H 4 2016 AR RIS B

ik A

_ilF 180ETF.

TH B A

4z FAF 180ETF BEdz.

v B ERREIGE TR . RIS RIERA
g PRkl ETF,
e falE N R iR . TR T A5

ez ar bl as

gz, TR G, B
ez FAE Sk ETF BEEE. B
22 RAF 300 383k (LOF). #ee®ldish JiiRe

RN fr. L BEREIEE . B K HETHRUBER . R a8 (QDI-LOF).
e A AN G LT REEIY 67

B

e i 4y ETF B

HHLE CRAS IR 5

T RGRAN T PR BN RIRE

N

Atk RIERCE RS

LJQ

USRS TR
ez ofng . e HHE IR, B0l mdr. Befs Il mmiss. edifi. 1
ARAIRA

HELWAG S HB229P R 300 f&

ik e 100 4540, L LS ETF.

MR 300 AL IEGH . H AR AL
Hhp= ETF. H2iF g5y e 2] ETF. 22 KIEH &5 I 5
B BIE R
IrIEZS ETF Bk, R ZERERERE .

WL LR

g BB IBIRE . e PR >
BLZPE IR . BRLINATERCE R
e Wlprdesk (DAXD ETF. HE2EPREL (DAX) ETF BE. Skl
e R E WG e PR T R %
g hah I RIGHE RS . 2R

THER A LAOURER . PRBAEIRMR S, %

Te22 3 Iml R A BC B R

By PR PIERTRIE RS,

K B PUERAT IR . R EARNCRE R R G . R EERE IR G KR, Ak 50 f&
R IRBERARRE . B RLERRARE . %
%E‘,f%zlg/tb = ﬂéﬁész%Eij\\

B ek L IR ERARE
RS RRAMNEE K R aRRE Tl E TR B
g GNVAR 50ETF 25 77 2

Pip G SN

L RATRA

412 E&2E (RESLH/NA) KESEHEPERFT

B P HAE R 1403.87 {Z T AR T .

o4

R 55

FEARTE S 22 P
(B R

ERHY | BEHM

EZE MO,
IR

!

R

2012-10-1
5

13 4

it ds, 13 Fibd. e
Mb MV ZE [T o B4 7E A 4w AEAT
TR DO I G A TR A A
ARG 2T, 2011 4 3 A
NI GEHAR AR . 2011
fE 7 A% 2013 4F 5 AHARE %
OIERAGBIE R R R SRS
(F 42430, 2012 4F 10 H I [l
AT AL S I 4 24030, 2013 4 2
H i [R] BF ARAT A 22 N K TR
EERIA T A Sl IIE S e

2013 4 5 Hilti (TR 2 AR A
RUE S48 Bt R 4 () 3 4 42 7 . 2015
fE 5 AR R 2 LIS R

=




2 f MR R A BUIE S M H 4 2016 AR RIS B

RREG AR SN LSS
H,

T AR AR H AT AR H i ARE R e H, BB H O TEZR ML) S8
MATNE 2 GIEZRAL AL G SR BTN D) AR HLE »

4.2 BEAXRE PN FE S ERRTEHRILABHA

AIREWIN, RESEEN BT GEFRRIESIE) SN ARE G,
WS RIS, A SRAE . IS ST U A PSR B 7, AR X
RRIRTHR T, NGO BHTA NSRRI G, AMAAEE RS ER EAT I & & RIS .

4.3 BEAHRE PN AFRX BB LT B
4.3.1 AP G HIERIPATIER

MR P ELER 2 GERREESEHARAPRESHERSFEW), AFbE T (Priean
BIRAF AP ERHFI LY, HHMRIES, TS, e wr- g A& Kb R s
RPEERR T T R G PATE T T ATMN AP G E TR . RS EoFR
T, BHRRATE N A RN SRR R A G R TE R s i, fHRAKE . KIEI
Ty BFAER TR E RGP 7 ORI RS R R A A LB T DLAP 245 BRIl 2. 7R
RN, N BB S B ARAE 1 B AL (K KRS A5 S, 1 I P AR AT 28 5 DS, LA
TRUE ST A 28 G PR 2 A RISE P . I TR AT B U B A 4. B, RS
2P AR R AN, R AL A G EAERAGE A RO, I 48RRI 1 R
G AR . TS ST, A SATIEI A PG, IR RTTEAEEH A TS
PATHLS . (1D 5 P Rl ds, MARMRIIE . RIS, LT G -F T i Fs i ),
SLILE — I (8] M AR A MR A ST SR LA T, () ZEFT—&Wimplhs%s, BHdE4
PR R ST AT AL 55 i, SRR B AR B AL A 4 SORHAMEEAT FR . #7120 55 DA 7 48 SCIEA T
HR G R, IS br rp B B AR R SE . F o BE IS AT A0 FE . 45 A8 i /N B A T
Lo, HUAAT 4 SGRE, MHEMITEARRERARB S5 T, #rAFhEa . (3 #
AT RN T 370k 25 S84 4R A I TR S SN, S 30t (k2 il JE o s o3 3L A0 iwind B, RAT
MFTRAGER, WEUEEAIF. HREMERA AT LN HBhs, NEBREAEZEIILE
PULA 2 SLAER A B FIE R TR, 585 A DAL T 0bR,  DAR R 254 R 5 B & Bbr =
[ ——XtRio #7 PR NCE S BT ILEI L, ALLAVA R GRS, T E R ] 1Y
WESHTF, STAFHEAE. oW AT ST, AR R FERT A 7R 15

7 k28 0T



2 f MR R A BUIE S M H 4 2016 AR RIS B

WH AR A UEZF 37 S8 5 R B b i . AT M AR AT RAT I H . DA ] 44 SCHEAT
I — T I . ANRIEBE A A (A RIS 52 25 H S 058 By BLR AT RE 3 B0AN 2152 5 M) 2
B S H A AT AT IS WSS B IRAE 2 A 2E =T (8 8 (. RS =t (D »
FE I SRS 5250 T 2 WA 5 5 KI5 G ks 8 etk BEAT B &, XA RIS A I 2 o)
R 10 52 53 BIAE Gy AL A DA ZEEAT 70 e AR A, 3R] 732 By 1 BE SR RAT IR 0L R4

432 RERGITARETUHA

AR T EE I 2 CIEFRIR B S A R AP A8 B AR SR, A R A WU SR B A% 22 T
GBS HMITTRHIE T ASES . T RE. 6idF. RIWSEBE R TEAE 5 Bt S ARAT ]
HIA) S 32 Gl N, FRER R R AT TR E, S T e 2R RGEIEH] . [N hnas 1o 5
S B PR R) H S A2 By A S R H R3S Sy R A s UK BT R T IR R 58 5 40 M R 4
XFAH R [F] [F) A8 Gy AR AR AT Fp S i 4%, I s IR 2HL5 TR R [R] 1) 52 3 AT N HEAT 1 38 oA o A S S A
BRI EE LA A SRR A5 5L S AT Em = o, IR H R R 58 5 A/ 1 #a
GBI UES 2 H A =1 S%IIRECH LIk, REILFHEA .

4.4 BIAIHRE P EE L R SRR AL SR B
4.4.1 IE BN SR B RIEAZIES T
S FARETTRIRAE. 194 A TBEUTEL 17.0%, 77U 300 1840 2k 15.5%. iy H 2B
MERALE 1 A, HERNEGKE. A, s itomE. KEEZERME Ry,
_FAIF 50 FEE R L 1.6%, HHIE 500 FEAUT 2k 20%. T3 3 AT AR E R, R VR R Tk
BRI RRfThL. BB, OLED. Mt kM Sikis thARw th (. AT Z Mz R M ELAHI R, JEAT
[ 4 F) B A ORHBKIE JE T, 3228 T S s LBk R R WAV (B0, Sod@ish. midk iR
AT\ ERIE AR . SMAK B, 2015 SRR I AT\ A4E R R — M, TR ot n e
WK, BRI —E KA B IR RIE . AT BOR A E BN RIS B A ZE WAL TR
A ORISR RS K BRI SN . NI TV R A ANAS S S5 R 3R A0S T I3 i 1 O BB

AR . R EERER BRI e, REESHT 1 A0 rgek; &M
T E A BN G m B R A RCR, (B RCE @Iz PRI R 55 AMIRHES & S OB
KL B RATSEAOS AL A E TR R A R . B TR IR A L AT OLED ERI
BRICBEORE, ZENEPEAE . NS, ERIHE RN R IR .

H
o
p=i
N

/|

)
(e
=il



2 f MR R A BUIE S M H 4 2016 AR RIS B

442 REHAEESKNHER
HZE 2016 4E 6 H 30 H, AESWEURE N 1.8621 G, ANHRE WA EH 18K 2% H-14.06%, [F]
W 257 L R S U B KR N -12.46%

4.5 BEANEREH . EFTHRATILEBKHERE

JEB TN AR, TATHIB ik IR iR % B Ja o BRATTHE o ] A 22 5 T2 1 ) I 0 AT oK, Al 7
FE RA) BB T 1R ARABU 8 A4 MR R T . i e st P15 T F 4Rl S Ak
MW RRE . —BSEEmME, HXFiiginshthreb b AR ML, B H R E TN iR
RSP AE L i, AL, G20 UK EATT, Fik AR MR T H4H B IRFR
JE o R A SR R E 77 BE RN, i b Db d A ks i Rp 2 ik, BATAIB iz =B A5 s
L, #B EABE TR, BATRERBBRR LA, S5 HE R ST L2 .

4.6 BEAXRE YN ESHERFEER Y
1. BB A AR
Teo

2 AR BUER HE AR T J < B 7 B S A 3 O R i
.

3. ARZHMERMES T AN AT T BT RE I A OC TAEZ P fhid

(1 nF 7T

AT IESMER RS, ARG SR A R T g A . BT
Gl BRI TR R AR BB E R A MR AR

FEER O IERRITHMRA T ™ EEELS N 0 E RN, SO0 B x %
BERRATUTE SRR R L PRAt O B B A (B I RE AR T L B E SR A TV B E 1R SR A Suh
B [FIIS R A 5 1) 7925 DA SR RO AR AR SR UE SRt J5 5 S5 B B AR AT EA TR 18

RN RNV R ) B TAR A P

HERR, HERVERR T Em RN, BEHBEE, T TRE%m L. SESE IPirsk
L&A R B R A, GUSERE R R E R R SIS A, AP EIEHRT N
WA, SEREEREEEGZEI, 2008 4 4 HIMABZESERARAR, WEEZEBRT
JBEEE . R TR EE . B ARG . R RERATRE ., B2 ERERS . %

29 ik 28 7T

i



2 f MR R A BUIE S M H 4 2016 AR RIS B

PIR EEREE . PR EMERG . AT ERGNEEAHE, FEeEHAGRAR B
BHEE ., HE AR A ER BB A S

W], BRI SRS, BHRAE D BAE I EAT NEETE AL 25 AR B, 2004
10 AN PR EEHARAR, UER UK RIEMIIT R, DUER RIS ILILTRG . P&
R FREE . BRPERIMEE RS R RG2S s g .

P, e, FEERGEE RS . B RKMIESR A IRITE A AR T, i e P
ARAFGIFI TG GF R K EH A, Bl s e, JUEe2e s em. Hef
W figE . AR, B ] HEE N, R m . e 2SR,
LRGSR BRGSO RICIMIEL T, R EFER eI 6R . 2 bk
RIGEE . HZPRZRA, BRIRERA, R BRI, [ E Yl 7 A

WZZ, MERENmSUa, Bed L, COR(EFPREE R TIEM). BAE AUEZMhilik
SRR T P B e TSl R R TRE AR, 2005 SE A2 A A IR AR, BAETTEA

JE SR B ARWE AT, BT AR 22 FAE 180ETF J 72 B 180ETF Bk HBZ2UIIE 300 5% (LOF),
e w4 ETF R . B iE iRt A TR, S B2 RATIRE 2. bRk

50 8% Bzt S0ETF 3L &2 3 1R EUR BB m g a o
Frpk, REEEMasr, TrEEmL, SP%aihim, CPA fE M & Imbh & Akl 2 i .
MR 2K KIS IS T TAE, 2004 4F 11 AMASRZREERERAT, WG SZE SR

V. ATIAS AL, PUFLSZEHASH,

(2) FLEWRT
FEHAT ARG E NS SR B AT i S T R B 5TE, A& 2 "R A A (L
HAREFT o

(3) =TS
XA AR L RS 2 o 2k R o A e AR

4. Re2HS 5 EMENER
AIL G NG LIRS SRR E.

5. Z 5B RURE R T Z 18 A7 AL A AT B R f o 5%

25 10 pidk 28 T



AT AR S RUE SR 1R B8 R G 2016 SF 45 4R 1 4 2

Z 5 E R %5 Z 18 T AR ] ER A 2t R

6. DAL HEM E M S5 IR SRR 2515 S
o

4.7 BEAXRE I N B FHE B E LR B
At AN BEAT WS 23 T

4.8 HEFAETEANFESHA ANGRE ST - FETE BN
ARG WA AAAERE SRR ABUICT 200 A BHE G 3 7 1+{E KT 5000 /3 TCHITETE .

5 EEARSE

5.1 RPN FEESITE NEATEHILEA

ARG A, FEIRAT B AR AT (URARARILE N X2 AT e shiR & RIES R 5E
e (LURARAZEE") RIEE RS, MR QEFHRREEER) LM IREREN. e
A FEAFEE A RIE , AMFEIRF IS OHRA AN KAT N, ReERPURTUET 7 RAR
IR

5.2 FEEANMEHINARSHFIRERATRE. SFETE. FHEIEEHBRKHRY

BAREIA, AEEAMUE QEFRRRIEER) RHAA QEEEM . 2EE S FAFEE M
ME, WARREGE R RIS EIAT Vb ER MR, X T P E R TR B S0 BT I E: [ml
A& B THSR DL R FE i B T SCEE T THEAT VNI, ORI AR o <5 A8 TN A7 A 400 3 22 < )
AN AT A -

5.3 FEEAXNALERREGE DM HERENEFRESE., HHANTEREENL
AR I S TR (ERIL WG O WS iRk G WSt R e
TR S BB RAEFTE N RN SR Sl S5 E Joe R A2 2.

6 FEEMFLURE (REHT)

6.1 BEFEMMR

SRR ATV SR & IR R B A



e ATV RS SR A RE R R 2 4 2016 2 4F R T

Wk H: 2016 4 6 F 30 H

Bhr: ARt
- AHAR FEER
2016 %6 H 30 H 20154£ 12 A4 31 H

BEFE - -
AT 24,115,118.97 39,777,999.32
S & 366,012.00 794,154.58
17 H R UE S 74,219.12 100,233.75
T Gyt A vt e 260,068,849.50 238,064,708.94
Hrp RSt 260,068,849.50 238,064,708.94

e - -

e - -

B SRR R - -
A ARt = - -
SN IR 4 il - -
EYSCE Z7 7 B K 6,760,323.03 3,496,680.57
SR S 3,535.06 4,841.25
INAidivel - -
JREYAT I 3 79,100.51 787,844.58
14 JE A3 BT - -
oA 7577 - -
B e 291,467,158.19 283,026,462.99

SRR A ATA E2ER
2016 %6 H 30 H 20154E 12 A 31 H

iliE - -
i HAfE R - -
5 5 M A £ - -
7 2B 4 Rl 47 5t - -
Szt (9]0 4 R % = 2K - -
VAR S35 B K - -
I ASF R [ 3K 1,921,237.05 4,781,351.96
JREAF A BN Fik T 348,177.61 348,409.98
AT T 58,029.59 58,068.32
LA 5 AR 2 9 - -
NAT A 5 B H 320,701.73 503,020.14
A B - -
JE A ) S - -
AT ) - -
18 ZE T A3 47 it - -
HoA A7 5 434,082.23 614,951.80
HAR & 3,082,228.21 6,305,802.20

25 12 pidk 28 T



2 f MR R A BUIE S M H 4 2016 AR RIS B

R E R - -
S L 4 154,870,592.34 127,716,968.46
A B 133,514,337.64 149,003,692.33
B ER AT 288,384,929.98 276,720,660.79
Uil ey 6 sy 291,467,158.19 283,026,462.99

M ki AOEH 2016 £ 6 H 30 H, JEE 0 #ilidHE 1.8621 Ju, HE M Hil 4 154,870,592.34 17 .

6.2 FliER

it Tk AT iR & RUE SR R A

AR 2016 4F1 H 1 HE 2016 46 A 30 H
Bhr: ARt
A3 AR AT A )
BiH 20164E1 5 1 HZE 2016 | 20154£ 1 A 1 HZE 2015
#F£6H30H #F£6H30H

—. WA -27,763,197.01 168,012,506.53
LALEN 85,463.76 188,169.30
Horbs FEECORLEIN 85,463.76 117,663.84
(e ISULON - 70,505.46
PR SRR FLE RN - -
SENIREE SRl PN - -
HAhF 2N - -
2.5 (452K L") 2,172,491.53 174,119,653.98
Hp: RER TG 396,411.53 170,908,156.12
Xy e &l - -
i gr 4 Bi it - -
PR R R A - -
i ol e (&l - -
fTAE T RS - -
JEE R 2 1,776,080.00 3,211,497.86
3ARMEZ S (FK L5351 -30,163,485.16 -6,979,854.78
A aEs (BR DL —" 5 IHE1) - -
5. HAIN (kLA S IES)D 142,332.86 684,538.03
W: =. #H 3,682,672.34 6,110,966.90
1. BN 2,065,373.83 2,831,541.82
2. FEE 344,228.98 471,923.61
3. HHEMRSS - -
4. Xy H 1,082,966.95 2,612,256.13
5. FIEZH - -
Horre SEH R0 R B R S - -
6. HoAt 7k H] 190,102.58 195,245.34
=, FiEES (GIREMLL-"5EHE)D -31,445,869.35 161,901,539.63

25 13 pidk 28 T



2 f MR R A BUIE S M H 4 2016 AR RIS B

. PTSRLER

M. #RE GFTHmble--5EHE)D -31,445,869.35 161,901,539.63
6.3 &R (BEE&HE) TR
SRR AT SR & BRI B A 4
AIREW: 2016451 H 1 HZE 2016 £ 6 A 30 H
Bz ARt
25
W H 2016 4E 1 H 1 HZE 2016 4£ 6 H 30 H
el S R4y BeFE iR BN E T

- AFRERE (B 127,716,968.46 149,003,692.33 276,720,660.79
SHED
L RIS EES A
RS E BN E (AR - -31,445,869.35 -31,445,869.35
bizp)
= RIFESMEAL G
AR ER S (1 27,153,623.88 15,956,514.66 43,110,138.54
B> DL 5 31 A1)
Hodr: 154 R 94,754,968.30 68,305,479.21 163,060,447.51

2. L ml 5k -67,601,344.42 -52,348,964.55 -119,950,308.97
VU, AHAR S EA
NG BE A 77 AR ) e 4 1
AR QPR Bl 5 ) ) )
HA])
ff ARPH#RE (B 154,870,592.34 133,514,337.64 288,384,929.98
SFHE)

AR AT A )
pijif | 20154E 1 H 1 HZE 20154£6 A 30 H
el S RATBFHE BB AT

:f AR (B 281,982,589.03 86,809,209.84 368,791,798.87
S fHE)
T RIS EES A
RS EZ BN E (AR IH] - 161,901,539.63 161,901,539.63
bizp)
= RIFESDEAL G
AR ER S (1 -124,015,994.57 -96,541,013.69 -220,557,008.26
B> DL 5 35 A1)
Hodr: 154 R 320,285,637.88 213,706,850.80 533,992,488.68

2. G (Al 3k -444,301,632.45 -310,247,864.49 -754,549,496.94

VO A1) 3 & i W A
N7 BEAIE 7= A F) i 4 19
A28 Qe L5
HID

2 14 T13L 28 U



2 f MR R A BUIE S M H 4 2016 AR RIS B

T IR BB (G

157,966,594.46 152,169,735.78 310,136,330.24
EIFED

H I I 5422 M LA A
KA 61 % 6.4, WM FHI5TNEE:
EEEIARTN: K, EELHTHERGTA: 2E3

HHU}

S VN RS

6.4 RME
6.4.1 FEFEAEFN

ATV EE BR A AR B R B 4 (SR A48 B AT W B I S A SR e B 4, DL iR Ac Bt
474 H ENIE S B A B 2 01 43 (DA TRTRR o ELE 25 ) UF B ¥ T [2010] 55 318 5 (R T A% kb 24T
WA EN B ANIE S B R B S AR ) ik, AR B B IR A RIRIR (hAe N RILAENE
FREESVE) M (R AT RSN R ANE AR SRS A ) Aot ATFSEE. ARSI
THBEE S, AFEEIRAE, BRI A EIE A %A B2 3L 5545 1,805,458,825.83 7t, L&
MBI R 3T 55 T B A ] 4 7K T8 R 56 5 (2010) 85 111 556 5 4R 25 T LABGAIE o 2817 v [EIE
WE&E, (BT sh R R RNE R A SRS A ) T 2010 455 A 11 HIERAR, #4
AR H B A3 BUS AU 1,805,692,890.52 47 3 4 A, Her N Wt &AM S 4T & 234,064.69 172 &1
Blo AEGMIESEHNNERESEHARAR, LG NN P EEITREERAA .

A5 2014 Fh FEIER 458 104 5 (QTFFFRIEFR R BHIE Sa R E BINE), ATl sk
RSB AT 2015 4 8 H 6 HA W A EA4 N E AT ISR G ISR BT 2 6.

s (R NRITMERE R R EE) M (e shiR S B IR R e aF ) 1
ARIAE, ARSI BTVEHEDYE ARIEATTARAT EWIBCR . 5% BEMiig TR, B SRk
7~ BOIER T ERE M A A SO VRS SR B I A SR TR . ARG BRI &3 &5 1 e
FEl 9 60%-95%; fiids BUIE. B SCRAIESE BLmmiidy TR K EFGES W P SRVt SR
b < TR o B B T U BT FEL Y 5%-40%,  HerPBGIESE BT o J < 9 719+ {EL A LE A5 Y0 L D 0-3%),
Bl USRI HAE 1 4R AA BIBURF T3 AMIK T 5 G 587 1B Y 5% . AT S St BUAT L HE Dy - 80%x
PR 300 FEEUS A % +20%x  [E 5 MR Bl e A

AW SRR ARG G E N R G E AR AR T 2016 £ 8 / 23 Atk .

25 15 pidk 28 1T



AT AR S RUE SR 1R B8 R G 2016 SF 45 4R 1 4 2

6.4.2 &THRRKIHiHI R

AT G I 55 4 R A BRI RS T 2006 4 2 A 15 H X LA IIRIAIAG ) (dialk 2 vHE ] — R A
TP % TEAR S THAE I S AR SR RE (AR SRR il e THAEI) s o ERE B2 miAi ) UEFR % B 2k 15
S XBRL MR 3 5 <Rk S MR RE R 5> b EREZR 45 5 3 Gl p 2 (BA T fal Ak b [ 2 <6
M) AR ) GIEZFAR R TR ML 5545 51 ) (R 24T LR shiR & RIS I B ik e ik & 5 FA))
ANTENA 554 R E T F R i h EIE N 2 o 3 ol ip 2 R A A SRR E B Fe v AR < AT Ll s 9545k
TG -

6.4.3 HAE A TR K HoAth A SR 5 B P B

A4 2016 4F 1 H 1 HZ 2016 4F 6 / 30 H LR SR AT & ol vHE sk, sk,
SRR R T A SE G 2016 4F 6 7 30 H AW SHIROL A A 2016 4 1 F 1 H & 2016 4 6 /I 30 H 1E3[A]
28 BRI G AR B 15 L A5 A R

6.4.4 AMEMFTRAKSTHEOR. STHETH SR —IHEEREH B A
AWK 2T BOR . Sl 5 fal— WIE RS A — 2.

6.4.5 STBURFSH AT DL R E4EF IR
6.4.5. 12 THBU R 2R 5 [
A IR AEAE S BURAR

6.4.5. 22 Hh T2 58 I
A2 AR ST AR 5

6.4.5.3Z45 5 IE UL
AR S E IR .

6.4.6 LI

MRYEIABER . FE 5BL 55 SR Bi[1998]55 5 (5% T UEFF 43 Bt ik S i i il 2t 3t i ) [3& T+ CEFY/
#i[2002]128 5 (R FITHFIETF B A R BUR L) IE A1) [1E ]+ OEF]. M #i[2004]78 5
CWFECHS . SR S5 R o8 TR SR R B e B OB R R ). W BE[2008]1 5 (SR T Ak A3 i 4
FOEBOER @A) WH[2012]85 5 (5T 5L LT 23 7] R LA ZE 50 A6 A N T A3 B BURA 5% ) e
B A IAi[2015]101 5 (& T b A w) i B Z0R 22 R AN N A3 BB AT O ) B a0 ) A

16 jidk 28 7T



2 f MR R A BUIE S M H 4 2016 AR RIS B

[2016]36 5 (55T M & LB SO E AR S R . W i[2016]46 5 (& T3t — L B 4T
HEFFE Ol AR S Aol A R BCR IIE A1) T Fi[2016]70 5 (9% T BB [R] M A K A5 34 {5 B A R
SREEADY N AR BRI SE 5584, FEBIIIR T -

(1) T 2016 45 3 1 Hill, LUkATHRESTAEER AR T EWBIEIGER, AEBCELH.
B NIE B SR R ZE NI RAEE LB, B 2016 £ 5 A 1 HikE, Gl hgagyel
PO SIEN I E R . FHIETF R L B BN IS B & GRS . Bor AR RAESE (B, X &
it [ P AE SRA SN TR S AT AR o

(2) G MIEFF TR EARION, AR SEEIEE . RN, BB . AL
N, BFF ALY B AN, B A A BT A A5 o

(3) MEEHAF ML GEFNEON, B HUAAT 7 1 Al AE 7] 3 SO RLE AR ARG 200%
HIAN NPT o o 3 A b7 24w BRAS R S LA T4, FRBOBIRAE 1A H BLN(E 1A DI, HO
SLLF TR A0 NN ABTAT: FrBOWBRAE 1 A H BUER 1S 1), Eid% 50% 1 AR
BT FRIBCHMEE 1 4R, T 2015 4F 9 H 8 HATE % 25% T AN ANBLTAS4,  H 2015
F9H 8 Hilg, RN NIEB XA LM AR RER, A8 BARRIRE . AL
N, FEIR EIARUE TR, S 1A B AR AR ER TR, RAERTHUS MR . AN kS8 el
50% i ARZNBLFAS A LR Frf gt —id i 20% B R THIEAN AT R

(4) B2 HUBEHE 0. 1% B RSN BER A Gy EITERL, KN BEEAMEUB SR AE 53 ENTERL -

6.4.7 KEXH KRR
6.4.7.1 G BFEAE I8 R B E R TR RIIKEBOT REZALIER
T

6.4.7.2 ARG M5 E SR A KBRIL 5 K& REKTT

Py TN
T T U . e
i S B AT R A ) (< S A ) ngy HABEEICHLRY i

Hh AR AT e AT PR 24 ) (L HRAT) HEFE N SR EN
T TR RIRAZ 5y PILE IR H MV 55-¥6 B A 4% — i L 2 T 32

17 jidk 28 71




AT AR S RUE SR 1R B8 R G 2016 SF 45 4R 1 4 2

6.4.8 AR K b4 BERT LU SRR T 32 5
6.4.8.1 JWILREKH A5 RITHAT IR 5
6.4.8.1.1 BEXS

o

6.4.8.1.2 BHERR 5
T

6.4.8.1.3 BLZAT KRBT K&

To
6.4.8.2 REXHIREN
6.4.8.2.1 E&EHR
. NRMo
A A AT HE S 1)
T H 201641 H 1H £20164F6 4 | 201541 A 1H 201546 H
30H 30H
A A B G B ST A I HEL PR 2,065,373.83 2,831,541.82
Hodr: A ENR R Y3 3% 480,023.50 778,825.70

TE: SON G BN 22 0 G A BR 3 ) A BN AR AT — H 2R 974 1.50% 194 3%
Fitft, BHEUERA AR, %A HitE A 08
FUE BRI = AT — H 2R 57 i E X 1.50% / 44 RE.

6.4.8.2.2 HE&IEER

Bhr: ARt
A b A AT B A 1)
i H 20164FE1 H1H £20164E6 A | 20154F1H 1H £201546 A
30H 30H
R A I Ak e B SCAS AR R O 344,228.98 471,923.61

T SORFEGAEE A b EARAT B 4%l — H 3 51719l 0.25% IE SR it4e, 1B H Rit
BRA A, %A HitEARN:
HIBE =1 — H ISR FE X 0.25% / ZH4FEREL.

6.4.8.3 5 KBT7 HEAT HRAT 1B ML T 37 HOB3% (2 R ) 32 57
T

18 jidk 28 1T



AT AR S RUE SR 1R B8 R G 2016 SF 45 4R 1 4 2

6.4.8.4 ZFREGTBEAESKIBH

6.4.8.4.1 MEHMHNESETEANCHBEERERELELSHNEN

T

6.4.8.4.2 REHRBESEEANZ SMOFAMMAKETT BE AR SHIHI

Teo

6.4.8.5 HIKEXT RE KRAT R ARBU S BRI BN

h: NRMIC
ENY b A BE AT EL 1]
S BT 4 HR 20164E1H1H £201646 H30H | 201541 H 1H %20154:6 30H
AR AR DGR SYION AR R GRSV ON
o EARAT 24,115,118.97 77,373.37 12’677’669'8 105,678.95

T AIEEHRAT AR A SIEE NP EEATRE, FARATRMEAR S .

6.4.8.6 AESFERHEHNS 5XRETT AMIESFHIHER

Teo

6.4.8.7 HABSRBRIZ 5 B IRAI LA

T

6.4.9 FAK (2016 4E 6 A 30 H) AEEFFHNMEZIRIES
6.4.9.1 BHAMH &Y RIS T HRFER B ZRIES

T

6.4.9.2 HIRFFA K E IR TUEZ RBE

SRERA: NIRRT

=1

|OMREE | fER | RO RAE | B B HAK AR P

RIS | &8 | B | B [ESRN | B | #0 |(AAL: B)|] RARRE | a5
"

600495 #¥2016-06 %{ﬁ 9.97 2016-0 10.97| 350,000.00 3,341,913.78 3,489,500.00

7 =4 -11 | TiE R 7-11

60089 EP” 2016-05 %j&\ 10.54 - 800,000.00{10,534,291.69 8,432,000.00

6 I 23 | FE4A

19 jidk 28 11




2 f MR R A BUIE S M H 4 2016 AR RIS B

I 7 N | | | ]
Fe KGR 2016 4 6 F 30 F1ILHFAT B R AM B T 600004 T M

PSR s 2RISR AE Flr A AT ST BB G, aexZ Btk R

6.4.9.3 HARMFR IEBIWZ 5 HE AR KR
6.4.9.3.1 HBATE T IHMZRIERE
T

6.4.9.3.2 X5 iR IERIE
T

6.4.10 5 B T BRI S vHR R 75 Ul B B HAf 0
T

7 BEAEGHRE

7.1 HEREEEHEBN
S, NRTT

5 i o ST
1 B 4% 7% 260,068,849.50 89.23

Hrpe KE 260,068,849.50 89.23
2 ] 5 WA e 5 %

Hrr: i

B SCRAIESR

3 R
4 SRbATAE I
5 SN IR 4 il %

o ST R D Y SN B

i
6 BATHHMGE T &M &6 24,481,130.97 8.40
7 At 2% T 5 6,917,177.72 2.37

520 jidk 28 71



2 f MR R A BUIE S M H 4 2016 AR RIS B

8 &t 291,467,158.19 100.00
7.2 WEPRZTWHRPRERRAE
7.2.1 WEREATW AR E N R R B A

fom | 7l A o | T ’f’ﬁ“ﬁ”
A VS S O N4 - .
T 3,489,500.00 1.21

C izl 146,843,249.50 50.92
D B0 ) R SOKAE = AL 9,127,800.00 3.17
E pecsiin|4 6,712,000.00 2.33
F kA 9,086,000.00 3.15
G SIS B AERTIREL 45,902,800.00 15.92
H 18 RO 4,385,500.00 1.52
I SRR S B R RS 4,726,000.00 1.64
J Bl - -
K Gyl 21,000,000.00 7.28
L FH G AIRE 25 M 55k 8,796,000.00 3.05
M FHFARE A AR S5 - -
N IKF IR L i E - -
o] JER RS AEEAIEAR R 55l - -
P HE - -
Q PR T AR - -
R A RE AR R - -
S gh - -
&t 260,068,849.50 90.18

7.3 BREA SO E LB SR E LB RN R ET 4 B R SR A

SRERAL: NIRRT

i e B B
e | BERARE B SR AR HE(R) NIRNE
fE ELBI(%5)
002152 )Lz 1,200,000 19,728,000.00 6.84
001979 R 1,080,000 15,390,000.00 5.34

2521 itk 28 T




2 f MR R A BUIE S M H 4 2016 AR RIS B

3 601021 HFRALE 250,000 11,985,000.00 4.16
4 600029 T 1,680,000 11,860,800.00 411
5 600735 B 800,000 11,224,000.00 3.89
6 600518 REFE 660,000 10,025,400.00 3.48
7 600436 FAFE 219,950 9,899,949.50 3.43
8 600096 RPN 1,000,000 9,300,000.00 3.22
9 000722 17 KR 660,000 9,127,800.00 3.17
10 601933 TN T 2,200,000 9,086,000.00 3.15

TE: BB T MRAR G IR B T A I 2 WA, D B 8 A T 2k e BN i g~ £
JEAR A IR

74 REFABREE R A EHE AR
741 BT ANSHE YIRS R FE 29500 20 4 KRR R4
EEh: AR

o ) 4 Bt
5 Ji ZE AR Ji B A4 R EN L DN P HE LA
(%)
1 000831 *ST Fiffi 13,248,765.03 4.79
2 600096 Pap N 13,132,502.74 475
3 001979 LA 12,175,535.41 4.40
4 601021 BT 12,124,249.11 4.38
5 600029 F T 11,978,476.05 4.33
6 600735 e 11,626,758.79 4.20
7 600497 Uth 7 B 11,379,532.00 411
8 000722 IR K e 10,518,423.69 3.80
9 000807 =k 10,324,116.19 3.73
10 600428 Hiz iz 8,878,050.72 3.21
11 600750 T 25 8,525,417.64 3.08
12 600820 B T8 A 8,440,136.86 3.05
13 000911 B TR 8,356,902.84 3.02
14 600406 FH, 7 3 7,982,907.90 2.88
15 600219 [EEfIIE:EN14 7,498,116.00 2.71
16 600325 R ey 7,102,402.00 2.57
17 601933 TR T 6,891,768.09 2.49
18 000516 ANV 6,421,033.17 2.32
19 600436 AP 6,298,279.00 2.28
20 600761 ZRET 6,046,421.09 2.19

T AT RN A 94 KSR i RS BN IR LU ) 3181, AN A SRAE 5 9 A

7.4.2 RFSEH SR HIRIES R EE 29500 20 4 KR R4

SHRAL: NRMJT
22 jidk 28 11



2 f MR R A BUIE S M H 4 2016 AR RIS B

o ) ik 4
75 Ji SE AR JIE B A4 R AR TS S P HE LA
(%)
1 600325 R ey 13,115,060.75 4.74
2 601888 Hh [ [ iR 11,356,657.87 4.10
3 000807 PRGNV 11,273,329.32 4.07
4 000911 TR 11,240,231.89 4.06
5 000831 *ST FFfi 10,425,095.00 3.77
6 603799 R 10,323,710.00 3.73
7 600309 Jitet s 9,596,202.80 3.47
8 600497 Uth 7 B 9,342,463.98 3.38
9 000516 ANV 8,987,956.00 3.25
10 000060 WIS T 8,754,858.00 3.16
11 601336 e RS 8,391,351.80 3.03
12 600219 [EEfIIE:EN14 8,314,106.00 3.00
13 600009 gL 8,287,740.00 2.99
14 000558 KR E 8,030,822.45 2.90
15 002070 ARFI A 7,652,100.00 2.77
16 600096 PAp N4 7,362,433.86 2.66
17 002344 T B2 7,278,512.21 2.63
18 600366 TIRITH 7,237,815.05 2.62
19 600026 g FE 6,701,304.56 2.42
20 600436 FAFE 6,431,248.50 2.32
21 002172 BRI 6,152,607.48 2.22
22 600547 IR 4 5,912,844.00 2.14
23 300034 P =N 5,835,750.15 2.11
24 300078 NE [ 5,701,986.38 2.06

T AT S G S S A e (RS BN AR LRSS B ) 3181, AN EARORAS 5 9 A -

7.4.3 ENBERKI A BB S BRI BT
SRR NRTIT

SEANBEEERI A (RAS) S 392,806,805.58
SEHRERRN (3E) B 341,035,591.39

TEe AT NBERHEA GRAD) AU SE BRI OREZ) B 4% S T2 R AZ e
(A AN TR AR H ) 3151, AFREMRAZ S 2

7.5 WIRIEGIF AR FSFRERAS
AIE AR WRARFFA R

25 23 itk 28 1T



AT AR S RUE SR 1R B8 R G 2016 SF 45 4R 1 4 2

7.6 IR A A b e B FHE LR RN EORT LA B BRI A
ARG AR WIRARFA G710 -

7.7 BARAZA SOHE GBS FE LN HE R I RT 48 B SRR SR 4R
AFE G AR IR ARFFA B SFFIESR .

7.8 MEHREA RIHESESFTFE LA DFFRET LA RSB HA
AIEEAR G ARR A TR

7.9 BIREA FatHE b B FHE R /NP BV BT LA BGE SR A
ARG AIR G R AR APOERH -

7.10 REFRAESBE MBI H LU
7.10.1 #HREPRAE ST BRI FF CABR R A

ANH AR AT BB B O

7.10.2 AEESER BRI FBR
T

711 REHREEEBR B E GUH R S 1E B
7.11.1 A E A S BRBOR

Teo

7.11.2 REHRAESHTE B0 B GUH SR SRR 25 B 48
AR I AR T AT B [ G B

7.11.3 AHE R E
Teo

712 BEAAHREIRE
7121 AN, AREEEIH AT AR IRAT EARAAEAER IR 1S R A, AR
il 53— A WAL B AT 5T AT AL
7122 ARESGATH AR , AAEER T A R 5 I I S 2 A A 3
7.12.3 FAAR FAl &I B = R
Bfr. NRMIS

2 24 D3k 28 T



2 f MR R A BUIE S M H 4 2016 AR RIS B

B ZHR &
1 A7 PRAIE & 74,219.12
2 ILGIE S T 5K 6,760,323.03
3 IvLhgiieil
4 VLIPS 3,535.06
5 JSZ AT FR R 79,100.51
6 FoAth SUSCER
7 it 3 F
8 N
9 it 6,917,177.72
7.12.4 BARFEA AL T 5B I T i SR 55 B 40
AR B G AR WA ARSI AT H R I AT 45755
7.12.5 RAARHT 42 B P A AR U 52 BRI 1L A B
AR FE G AR IR AT+ 44 ISR R AR B 32 PR A L«
8 EEHIFEAER
8.1 FIRESHHFRFE A BEIHENGEH
B EEAL: A
EREPNE T [
. IR P45 R 2 N i
B PsY/iy SPsY/ix
ESEERuE i ESEERuE il
8,913 17,375.81 21,232,047.54 | 1371% | 133,638544.80 | 86.29%
8.2 IR EEEHA MW RFFA A BEERTHENR
A FEA M AU () i i B A L 151
s NG ED N N AR S SR 255,520.98 0.16%

5 25 jidk 28 71




2 f MR R A BUIE S M H 4 2016 AR RIS B

8.3 IRESEEANMN RFA AT HAZESAHHUE EX FEHEL

i H RS MR EEBEEXE OT6)

ARNFEHPE BN BB

0
WEFCER T T St NFFA AT &

ARSI G I LB AT IS 0

9 TFERESHERI

B
REEFEMH (200045 H 11 H) &0 5850 1,805,692,890.52
A BA B 5 4 3 A0 127,716,968.46
A A 4 R 3 A 94,754,968.30
P AR R B G S B[R 3 A0 67,601,344.42
A B AR o AR B 3 A -
A A A T 3 A0 154,870,592.34

10 BEXRFHER

10.1 BEE&HHRFAEARSHN
A P TCEE S R N R £ UL

102 EESEEA. BLSIEEANNENESTEERITNERANERZS)
o

103 WREEEHA, B&U. B&BEVEHIFR

RGN T ARG AR E S HVRL . RS N RS BN TCHE AR 50 7 1)

ST
10.4 HEHH RIZH KR
AR W P9 TS AR T S P SR
10.5 &I N BB & THRE S FriE it
AR W AR B 4 R O A e 4 W ) S TS 45
106 BEA. EEARAREETEANRZEERLTEHMR
ARG WINTE BN F5E NS 8 BN 51 R A BAL $ S5 15 V0L
10.7 EEHMFUESAF 35 RITHA R IER
10.7.1 EESHFRERS A T 5 BT BT RS R B &S AT

SRERAL: NIRRT

|

N EZR T2 5 | MR REERENNS

| wr |




e ATV RS SR A RE R R 2 4 2016 2 4F R T

BT =t il i 24 A
B A A0 TERAZ i 4 S REN
i L) EL 431
VR UE SR 1 - - - -
KATUFS 1 262,300,170.72 |  35.77% 239,033.56 | 35.31%
LSS 1 184,096,273.84 |  25.11% 171,44851 | 25.33%
thZRiES 1 171,358,136.88 |  23.37% 159,584.91 |  23.58%
E kg 1 75,749,811.19 |  10.33% 7054553 |  10.42%
FEIZRH % 1 39,797,937.96 5.43% 36,267.90 5.36%

T 1 FFRT RIS ) B bk
R E NN SUEFIER LS, IEHIHA S oA Gb TR RS2 B /], S FRARE N -
(1 WEEHERTE, i, B NaEmliE, JFaem eit sk m B R E 1R,
(2) WHFESED s, A E RN L TN G, e A X A 5 /R 2, SRt
B T TR AN AT AR S5 5
(3) AA M IRIAELRL, RENERINIESN 21000 55 15, BRORBREEHURZ AR BEIR, dk e
RARILZ

(4) HAbAT M SR AR 2 Bl A1 E 5 S -

2. FRiE T A BTk R .

(1) 225 H T IS T IR R 55 BEAT PPAY

RIS [ 12 S RV RN kA B3R5 &) ik FARERT (IRRIR S5 VR INED X eik
52 5y IC I3 T AR 55 R AN ZR 5 S AT VR o

(2) 5 CHriEsC 5 oo HiE %K)

T BT LR SR AL 5 e TR M SR A VRS S5 R, #RU g o, 1S (I s
FICHITEIZRD) » HUHTHIAC 5 BIC i) b BEVEAN S L MEREAT 1 0A

(3) fRIEAT 5 Hyu A4 B A2 /) il A 2 P i

WA RS ZE BRSO T 1R A CHrg A2 5 o R B AR ) R FR I ZR 5 VRl I 45 2R
BEAT R A%, HFREE R

OYIINES PISEPSIETR=PN

N SHAEFRIFFRAIT GEFRAZ S I A0 » JRERESEE Ao

3.0 it I P9 2 e AL 93 7 52 5 BT AR TR L
o

2527 i3k 28 T



2 f MR R A BUIE S M H 4 2016 AR RIS B

10.7.2 &M SR A 7 5 BT BT HARESS SR N 1B 5L
SHEAL: AR

o) EVEE7) BGIEAE 5
Pl 24 el 2 AL
I AR
JRAS A | FRNAE R | A | MRS A JRAZ G 19555
Wt Wt Wt
PG R UESR
KITIESR
ZAFUESF
PRIUESF
FE 5 e
HEEL
11 HmEREFRENHMEERER
o

RSB HEARAF
—O—ENAZ+AH

2 28 pidk 28 T



	1  重要提示
	1.1 重要提示

	2  基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式

	3  主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现

	4  管理人报告
	4.1 基金管理人及基金经理情况
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	5  托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本半年度报告中财务信息等内容的真实、准确和完整发表意见

	6 半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 所有者权益（基金净值）变动表
	6.4 报表附注

	7  投资组合报告
	7.1 期末基金资产组合情况
	7.2 报告期末按行业分类的股票投资组合
	7.3 期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	7.4报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	7.7 期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	7.8 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	7.9 期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	7.10 报告期末本基金投资的股指期货交易情况说明
	7.11报告期末本基金投资的国债期货交易情况说明
	7.12 投资组合报告附注

	8  基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2期末基金管理人的从业人员持有本基金的情况
	8.3期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	9  开放式基金份额变动
	10  重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5报告期内改聘会计师事务所情况
	10.6管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7 基金租用证券公司交易单元的有关情况

	11  影响投资者决策的其他重要信息

