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6 FERMFIUHRE CREF)

6.1 BEFERAMR
St Ak AB22 BAE 180 32 5 B IF MGRAB BUIE 3 5% 5 3 e it 4
WE#IEH: 2016 426 H 30 H

Bpr. NRM
o - 3 LEEKR
B ES 2016 46 H 30 H 20154E 12 B 31 H
# r. . .
AT 6.4.7.1 21,222,650.51 32,355,844.70
AT S 17,679.96 75,061.83
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o2z FAIE 180 22 5 RIT TR AR BUIES7 5 0 0L e P < 2016 4 4R FE AT

17 H R UE S 50,379.27 132,858.32
T Gy A vt e 6.4.7.2 407,321,795.93 580,667,821.24
Hrp RSt - 519,337.71

FEGHETT 407,321,795.93 580,148,483.53

BRI - -
AT G BE = 6.4.7.3 - -
SENIRE SRl 6.4.7.4 - -
EYSCIE Z7 7 S K 1,358,938.85 85,718.50
SR S, 6.4.7.5 3,921.13 6,590.37
INEidivel - -
JREHSC FR R 244,466.84 423,951.96
14 ZE T A3 B - -
FoAh = 6.4.7.6 - -
B e 430,219,832.49 613,747,846.92
SRR RS Wiy A LREA

2016 4E 6 A 30 A 20154E 12 H 31 H

i1 AR : - -
i HAfE R - -
5 5 M A £ - -
fT A SR A7 fit 6.4.7.3 - -
Szt (9]0 4 R % = 2K - -
AR SR K - -
I ASF R [ 3K 728,735.69 628,311.12
JREAF A BN Fik T 8,936.05 13,556.88
AT T 1,787.22 2,711.41
LA 5 AR 2 9 - -
NATAE 5 B H 6.4.7.7 287.38 17,170.60
JRLAE B - -
JRLA IS, - -
JRLASS Il - -
18 ZE T A3 47 i - -
HoA A7 5 6.4.7.8 149,251.77 297,946.39
HAR & 888,998.11 959,696.40
i E A - -
Sk 4 6.4.7.9 389,590,922.69 476,400,501.33
A3 B AE 6.4.7.10 39,739,911.69 136,387,649.19
e &N AT 429,330,834.38 612,788,150.52
il ey 6 sy 430,219,832.49 613,747,846.92

VE: AL H 2016 45 6 A 30 H, FE4 0 #F{H 1.1020 o, 40440 389,590,922.69 177 -

2515 itk 41 T




Hegz FAIE 180 22 5y BT GBI 72 5 B Ik IR & 2016 4P 4R AR 7S

6.2 FliEE
St AR AR FAE 180 32 5 B IF MGRAB BUIE 3 5% 5 3 e it 4
AR 2016 4F 1 H 1 HZ% 2016 4£ 6 J 30 H
Bpr. NRm
A3 L EEREEAT AR
i H MHES 201641 A1 HZE 201541 H 1 HE
20164E£ 6 A 30 H 201546 H 30 H
—. A -90,578,994.44 194,085,115.53
IISYION 98,500.70 181,656.63
Hr: FFEF RN 6.4.7.11 98,500.70 181,656.63
A BN - .
A & Al IS L ON - .
SENIR S G Rl g PR YN - -
HoAth R SIS - .
2855 s (HR L IE D -5,873,602.40 189,972,271.91
o IR SRS 6.4.7.12 -442 503.01 13,381,135.17
el 6.4.7.13 -5,435,134.89 176,592,824.23
i i e 6.4.7.14 - _
B AR IER R RIS - -
e R - -
fi7AE T HW RS 6.4.7.15 - -
it & 6.4.7.16 4,035.50 -1,687.49
VAN LN i AT 5 P = Mo
SR (RRAS 71y 84,961,325.00 2,942,085.83
)
AN IR (B L — S 351D - -
5. AR N (kLA S35 6.4.7.18 157,432.26 989,101.16
W: —. #H 318,981.25 454,971.88
1. B AR 62,581.12 163,887.98
2. FEE R 12,516.27 32,777.62
3. HERS T - -
4. 25 6.4.7.19 90,511.36 111,354.33
5. FMEH - -
Mo, Sz H ] 4 il 72 S H - -
6. HAth3kH 6.4.7.20 153,372.50 146,951.95
;) AR B (THREHU"SH -90,897,975.69 193,630,143.65
W FTAALFE H - -
V. #FE Qesmble-r5E5) -90,897,975.69 193,630,143.65
6.3 IEENE (E&HE) IR
ZibEKR: 822 FAE 180 A2 5 R TR BUE vt St S %It &
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A 2016 4F1 H 1 HE 2016 £ 6 A 30 H
Bfr: ARt
N
WiH 20164F 1 H 1 HZE 20164£6 A 30 H
el S RATBFHE B &N &
—. VI A G (EEEED 476,400,501.33 136,387,649.19 612,788,150.52
TR EE BN AR B B A
A R - -90,897,975.69 -90,897,975.69
RN B S K TR Dt Shi B S
BN GRE D> DL 5 1A -86,809,578.64 -5,749,761.81 -92,559,340.45
17ID)
Hodr: 154 R 39,997,548.13 3,856,684.53 43,854,232.66
2. G (Al 3k -126,807,126.77 -9,606,446.34 | -136,413,573.11
DY A ) i 4 03 #4576\ 23 B A
T A 1 s 4 v AR BN GBI D - - -
DA S A1 A1)
Fv BIRPTE BN (R&dED 389,590,922.69 39,739,911.69 429,330,834.38
AR AT A )
pijif | 20154F 1 H 1 HZE 20154£6 A 30 H
el S RATBFHE B &N &
—. VI A BN G (EEEED 714,950,554.00 172,062,194.97 887,012,748.97
TR B A A ) B A
S KRR - 193,630,143.65 193,630,143.65
= AR S BT S 7 A A
HHEARNE D> DL 5 5 -291,582,307.37 -144,594,387.29 | -436,176,694.66
7ID)
Hodr: 14 IR 524,950,541.08 180,009,600.56 704,960,141.64
2. G (Al 3k -816,532,848.45 -324,603,987.85 | -1,141,136,836.30
DY L A ) i 4 03 #4576\ 23 B A
T A 1 s 4 v AR BN GBI D - - -
DA S 41 A1)
Fv BIRPTE BN (RE&EED 423,368,246.63 221,097,951.33 644,466,197.96
TR AR PR I S5 AR R 2L 5
ARG 6.1 2 6.4, WMEHMEH FHIMTTNZEE:
HEEEBHAATIN: KR, FESIUFT/EMTIAN: BEHE, SRz Bk

6.4 FEMHE
6.4.1 BE&EAEN

Hez FAIE 180 52 5 R TFTS AR BOIE SR B BT Bk S I I < (LA T TR AR AN 3k ) 22 v [RIE I3 M B
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PEZE G (BA R RIRR o IR i 22 7) WE M VR AT CI20000058 794 5 (R TAZ kB 22 TiiF 180 38 5 BUFF itk
TRECIE S B R S I S SRR ) ik, e I IR A RIRIR (hAe N RILAETE
FHEIESVE) A (422 BIE 180 2 5 AP MCIR SO A R R SR SRS G H) T ATF3F
%o RIESNHEAVIF RN, FEMBAT, HRRLFENGRTE NG TSR B L5 4E
1,124,421,641.61 JT, £ HKIE R 2 THINEE 55 A IR 7] 3 K TE R 56 5(2009) 5 189 5
BIRE T UKL, 4 EE %%, (% Bk 180 &2 5 BT G R SOE 5 5 R 5 S st o3
GATFY F 2009 45 9 H 29 HIERAER, HEeAFAEMHKESMmPURSN 1,124,533,978.56 {44
A, NGB SR BT A 112,336.95 S MH. ARSNESEH AL RESEHARA
", EEHE A EE AT R A A .

AFE AN FAIE 180 A8 5 AU AR HOIE S5 L B A & (LU Rk H AR ETF) MR 4. H AR ETF
R 58 A ST R UIE 180 F 45 SR % BRER I A s R AR &, AR G R Em B T HARETF
S S5 i SE v R B BRI, 74 AR I G B R O 8 B (4 AN 0.35%, AR BRI IR
AL 4%,

W (R N RILFIENES B 49 1 (e FAE 180 22 5 BT IBGRIR BOIE J5 4% B ik 4 1k
BRGEEEF) WG RME, AL IEIE 180 &8 5 RIFMEIEHOE A H &4 (LUR iR B br
ETF”). LiF 180 fa#Usitn i, ik putn i T B st &, Hrp 8 T Haw ETF (M%7 LBl A
THREG BT A I 90%: BB B F7E — 4 LU I BUR 65 AMIK T3 4 58 19+E 10 5% ASHE4:
AT B R T (B R R AT B 25 o BEAIE A 4 Fo VP &30 I At Sk T 5L, %8000 %7 L
BIAS = T B4 P~ 1HE ) 5% . ASEEG M2 LR ME Ty . 95%x [ 1IE 180 FE4IS 2 6 +5%x i VAR AT
Bl T AR OR 26

AR S MR ATE G I TG F N2 B S AR A ] 2016 4F 8 A 23 itk .

6.4.2 S HRERII S I EAY

A F G 0 55 4R R AL BRI BGE T 2006 4F 2 A 15 H & PSS BT AAG (1) (b2 e — B A v
Ty & BURAR 2 THAE SAR K E (LR SRR b2 THE™) . AR 2 2 £[2010]5 5 CUEFR#%
PR (E B EE XBRL B 3 <@ E b B E>) . hEIEF 4T 2007 4 5 H 15
H A ) CUEFF 4R TR TR FL 4851 ) € %2 Bk 180 58 &) MY TF I A HOIE 77 43 78 5 e
B FEE ) AL 554 I P A 7R 1 Hh IR 2 R AT AT SRR E B Fo v I B ATl SE 25 #R A
Gith] .

6.4.3 TAEAY S % HoAt A S e ) 75 B
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AHegr 2016 F EAFE M FIEAF Al THEN R ZOR, JSE. sl 7 ARk 4 2016
56 /3 30 H M S5RILEL K 2016 4F 14 R 228 iORANE i (AR S I DL A R A5 .

6.4.4 AMEHFTRAKSTIEE. Sttt SRE—HFERERSH BB
AR IR IR 2 BOR . it vt 5 i — W Rk s M — 2L

6.4.5 ST BRI S THETHE T DR 25 F ER P
6.4.5. 1B R A B K Ui B
AR WA S BURAR .,

6.4.5. 28Tt 722 5 B UL B
A2 R E ST TR

6.4.5.3Z45 HIER DL
AL AR 2 IE

6.4.6 Bl

AR A B B 5 55 46 Jy I A3 [2002]128 -5 (5% T IR AR 757 4% 93 Jk < SR AT ) 8t ) 38 401 )+
IAFi[2004]78 5 (B, [E KB SR RS B AL S BB E &0 ) . MFi[2008]1 5 (K
F AL AR U0 B BCR FE AN WAI[2012]85 5 (96T St I i 28 7 B 2 4T R 22 B A NS
BRECRA S I8 A1) MBi[2015]101 5 (ST brii o m) R R ZE 5 A AS N T AR BB A 56 1)
PR AN) . W HE[2016]36 5 (5% T AT & ML A AR E A A B8 ). W Bi[2016]46 5 (R
Tt B A TR 8 SO s R A SR BUR IR AN« I BE[2016]70 5 (¢ T ExRALAL [FMLAT:
RAESGE DA FEBCR AN S HAAR R BN L 55484, EEBISR T

(1) 2016 45 H 1 HAl, PLRAITHEEGTT LR SAE T EWBUERTEE, AMEBRCE LS. &
NI R4 IS 5 R ZE MU AEENRL. H 2016 425 H 1 Hikd, &l HganELai
BSOS R . SHES RIS NS S IR T, B AL BB, %) 4
ENIZE SV oI RN =

()xf H e MUEZF T S FIHON , 048 KSR L Bige I Z O, BRCEIRE « 2RO
it S5 AR RO BB, B A AER AL T3 8L

(30 < A A AL 2R FUEMON I R R AT 053 25 R ALk A 1) 2 <5 S AS MR AR TR 200611
MNNFAFEL . W EE e LA RS HBOR LA AT, SFOTRAE 1 LN (E 1A, HEE
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o2z FAIE 180 22 5 RIT TR AR BUIES7 5 0 0L e P < 2016 4 4R FE AT

LRI i NN BT A FRBORAE 1 DA BLEE 1 (& 1 H)R, Bd% 50% T AR
FUITR4: FrBIB B 1 4E1), T 2015 4F 9 H 8 H AT &A% 25% T AR NBLIT#341, H 2015 4F
9 A 8 Hild, RN NFITER. X EERA M LA RRER, BERIUSIBLE . RN,
IR EIRRUETHHANEL, RPN R] B AR AE HRTHAE, MRARHTHUS RS . RIS N 2R S22 k4% 50%
TEABENBLT A R4 —1EH 2008 R THIE D A FrgBi.

(4) 2 53 HUBEER A% 0.1% B R BN IEE S By FIAERL, KNSR MBI EESE 5y ENAERL -

6.4. TEEME MR H i
6.4.7.1 HFATHER
A NRMoT
SiH AR
2016 £ 6 A 30 H
TH AR 21,222,650.51
€ WA R
HAhAE =
Sann 21,222,650.51
6.4.7.2 X G HEEBE =
MAL: NI
ZINCER S
A 2016 £ 6 A 30 H
A Ny IR XD N RMEARS)
i 22
RERERR-ETEEEY
5 FT i 3%
Gire | ARATIE TS
Sann
BrE SRR - - -
4 415,544,806.92 407,321,795.93 -8,223,010.99
HoAh - - -
&1t 415,544,806.92 407,321,795.93 -8,223,010.99

T FEBE IR ERAT I A s ETF (008, 1% H AR ETF TA5E B A0 @i i e 2 e
fH o AR R A SE) B 4 05 REIE S i 3758 5 105 3K AT B bs ETF 4380 K 352,

6.4.7.3 fTHEEBBE =I5 R
4B
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o2z FAIE 180 22 5 RIT TR AR BUIES7 5 0 0L e P < 2016 4 4R FE AT

6.4.7.4 ENREESBES

6.4.7.4.1 FIENREEBE = HARKM

AR

6.4.7.4.2 JR SC I 230 B W9 32 5 R AG B i 5

AR

6.4.7.5 MWF|E

A NRMoT
AHAER
i
e 2016 4E 6 J1 30 H
7 YAC S A7 R IS 3,893.50
U SE BT R
YA LAt A7 R IS, -
U8 B2 AT R S 7.20
Y557 1) S
I UL SN IR A IE 2 1) R
I YAT O 3 ) IS
S 4 A A RIS 2 R -
Aty 20.43
&t 3,921.13
6.4.7.6 HAehEr=
TERB
6.4.7.7 BT 5% H
A, NRMIT
AHAAR
i
H 2016 4F 6 30 H
< oy BT 3 BiAT A 5 3 287.38
AT B T 3 BEAT A 5 B :
At 287.38
6.4.7.8 HAehtfxi
Az NRmoT
5H AHAR
2016 £ 6 /1 30 H
N AT 57 7 22 5 BT ARIE 42
AT B [B] 9l 2,059.27
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Thi$eE 2% 147,192.50
=nan 149,251.77
6.4.7.9 L FESE
Sss. NRmc
AHA
=] 2016 /£ 1 A 1 H% 2016 4£ 6 A 30 H
FEME ) K THT 40
AERER 476,400,501.33 476,400,501.33
A H 39,997,548.13 39,997,548.13
AHANEE] (L5355 -126,807,126.77 -126,807,126.77
AR 389,590,922.69 389,590,922.69
VE: BSR4
6.4.7.10 RA4EFIE
Az NRMT
i H LSS o ARSI Ao EEFE A
AR 264,283,541.65 | -127,895,892.46 136,387,649.19
A HAF -5,936,650.69 | -84,961,325.00 -90,897,975.69
AW A EIAE 5 P2 A AR B 3 -48,022,305.39 42,272,543.58 -5,749,761.81
Hodr, FEEHEK 21,906,756.08 | -18,050,071.55 3,856,684.53
Bt A EIF -69,929,061.47 60,322,615.13 -9,606,446.34
1 o Bl ) - - -
AHAA 210,324,585.57 | -170,584,673.88 39,739,911.69
6.4.7.11 FECF BN
Az NRmoo
H
5iH EN
2016 £ 1 H 1 H% 2016 £ 6 H 30 H
e -pe (@IISNIPN 96,612.43
& WA R BN -
HoAh A7 2R SN -
g - SRR IS PN 1,377.64
HoAh 510.63
Sann 98,500.70
6.4.7.12 BEHFIK
6.4.7.12.1 BERRWE —LEBEEMBRAN
Az, NRMoT
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i H

2016 1 F} 1 H% 2016 £ 6 ] 30 H

ZS |

T2 B A B

59,228,814.24

ol S R B A S A 59,671,317.25
SESE R AN IR -442 503.01
6.4.7.12.2 BEHK KR —RBEMBTAN
AL G AR A THTC I S N i —— R I ZE A RO
6.4.7.13 EE&HF KR
Bpr. NRMm
HiH AHA
201641 H1H% 201646 H 30 H
S HH /S B 35 4 R AZ S 105,928,854.66
ol S SE R 3 4 A SR i 111,363,989.55
FESE W R -5,435,134.89
6.4.7.14 RBRE U2
ARG ARG LR E W AT .
6.4.7.15 fiE T EkZS
Tco
6.4.7.16 BRI
B ARt
HiH AHA
20164F1 H1H %20164F6 30 H
% BEHR B A R BRI 2 4,035.50
eGP A R U 2R -
Sann 4,035.50
6.4.7.17 AR ETFIEREE
Bfr. NRM
AHA
I 7
NH %7 201641 H 1 H %20164£6 - 30 H
142 Gy i gt e -84,961,325.00
— R -9,070.46
A% -
B S FRIE RIS -
— e -84,952,254.54
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Dkl E s iy -
HoAt -
2T A -
—BUE# % -
3. HAh -
it -84,961,325.00
6.4.7.18 FHAhM AN
A ARt
SiH EN L
201641 7 1H %20164£6 30 H
£ SRR N 157,432.26
ot 157,432.26

T 1 AT AL 9 AR AL R AT I IAN g, I (0] B BV 25% A N TR B 57
2. k4 IR R 0 Bl v G ] 55 A0 ER U Bl D 22 B B A B, EL R IRE (] S 7 259 T N B H A <

)

N

S S g

)2

6.4.7.19 X 5% H

i NRoc
5iH ENH
201641 H 1H %£20164£6 30 H
5o I 28 2 9 90,511.36
AT T 3528 5 9 -
it 90,511.36
6.4.7.20 HAh3k A
Bhr: ARG
5iH ENH
201641 H1H £20164E6 H30H
Hit 2 H 27,847.82
15 B35 55 3 119,344.68
RATICRI P A 180.00
i = 24 o 6,000.00
it 153,372.50

6.4.8 EEW. FH=fHKBEEWHIBLH
6.4.8. 15 F F I

o
6.4.8. 28 = FufitR H G FH W
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Teo

6.4.9 KEXH KR

6.4.9.1 A 5 B AP FE R 58 R B E AR R R ISR R A 2L IR L

Teo
6.4.9.2 AR5 M5 E SR A KERIL 5 i & KBRS

RIKTT A4 FK

SAREHIR AR

g G EHARAR (UM e ")

HEEHA L EME IO, e
B

oA BRI AT IR A LT e i I e
7

BEE N EeUHILY

_FAIE 180 22 5 BT TR BUE TR Bt 3 (“ H s ETF”)

AT G B o RN B HLAl I

TE: TIRRRIKAZ 5y P IR H MV 551 B % — i L 26 T 3L

6.4.10 AR & H K B4R AT LI |] SR BK T 32 5
6.4.10.1 FEI KRBT 5 B ITHATHIZE 5
6.4.10.1.1 BERZ 5
T
6.4.10.1.2 BUER 5
T
6.4.10.1.3 R 5
T
6.4.10.1.4 fH3FEIMR 5
T
6.4.10.1.5 RESTATRERTHISH &
o
6.4.10.2 REKT7 M
6.4.10.2.1 HE&EHRE

Az NRMIT

3]

30H

oiH 2016°F1H1H £201646 4 | 201541 A 1H £20154E6 H

A AT B TR

30H

2 A ) < B SA Y B 2R
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Horp: SO EBHUR & 4E0 97
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MR AT — H R &P 1 E IR RS M= T HAR ETF AT 8 7= 18 5 R 4354 0.5%[4E
R, EHRUTEFHHK, %A HitEAR:

H &R = (31— H 2 & 7=l — S 7= vh B bR ETF 43200575 R 3 7= 5{H)X 0.5% /
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6.4.10.2.2 HEIEH

A NRMIT
A A BE AT LA
i H 20164F1H1H 2201646 | 2015417 1H %20156
30H H30H
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T ARGERET HER ETF B30 #0508 . SN REGHEE AN E @ RAT B skl —
H 2= 4 55 7= AT BR R S 0 7= rh B by ETF 43 BT 0 B 98 77 1 5 ) AR 8 23 0.1% AR e it 42, 12 H
RirERAAK, %A H5EAFN:

HFLE 2% = (A1 — H 2 B 1l — 2807 b H bs ETF G 80t B A B 1$+4H) X 0.1% / 244
RE
6.4.10.3 5 3RERT7 HEATHRAT 1B RIML T35 FOB35 (2 B E) 22 57

o

6.4.10.4 FHREBEFHHRAREESHHENR
6.4.10.4.1 MEHARSEEANZHEERERELESHNBEMN
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3] A AT B 1)

i
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FARFFA L0 36,027,525.58

SR FFAT 2 A
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6.4.10.4.2 MEHRBRESEEAZSMIHARBET BEEESHHER
Teo
6.4.10.5 HISRETTRE FIRAT AR BB S £ AL B N

A NRMIT
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T AREERRATAAF A SIS NP EE BT RE, ZHAT FNEAIR T .
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6.4.10.7 HAHSREAS 52 HTAI VL
TAR A A, A4 R 149,739,650 17 H A ETF JE &40, 5 H S04 LB A 2.52%.2015
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AN FE G AR A WA P AR BEAT R 40 o
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