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BT 2 B e T 36,370,077.07 44,792,933.42

T R #EUEH 2016 45 6 A 30 H, & Mm#iidE 1.115 ju, FEemEHlE AT 31,941,439.56

£y, Horp A BB EAE 1.118 TG, K4 %5 23,570,951.11 #y; B KK 443 4i4{A 1.108 G,

FL LA %0 8,370,488.45 157 o

6.2 FliEE

it AR AR o R 25758 5 BT IGRIR B0 - 43 B 2k R A

AIREW: 2016451 H 1 HZE 2016 £ 6 A 30 H
Bhr: ARt
A3 AR AT A )
I H 20164£ 1 H 1 HZE 2016 | 20154E 1 A 1 HZE 2015
#F£6H30H #F£6H30H
—. WA -6,519,983.56 94,985,779.80
IISUON 8,984.32 173,743.04
Horbs FEECRLEIN 8,984.32 173,743.04
T AR - -
PR SRR FLE RN - -
SENIREE SRl P Il - -
HoAF RN - -
2.8 B as (HRBA“-"HE A1) 72,050.76 68,369,591.76
Hrp: RER TG -49,372.48 16,698,724.01
S Xp e &l 121,322.44 51,670,867.75
s BE it - -
PR R B A - -
il e (&l - -
fTAE T RS - -
JEE R 2 100.80 -
3ARMEZ S G (FK L5351 -6,607,123.37 25,871,729.35
AR (HR LA — 5 4131 - -
5. HAIN (kLA S IES)D 6,104.73 570,715.65
B: —. #H 170,179.26 1,220,706.97
1. BN 5,413.93 234,003.64
2. FEE 1,082.80 46,800.74
3. HEMRSS 19,612.64 60,020.13
4. Xy H 9,086.63 698,031.75
5. FIESZH - -
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Horbre Sz (R0 4 Rl 7= S HY - -
6. HoAt kA 134,983.26 181,850.71
=, FEEEH (GREFLL-"SHET)D -6,690,162.82 93,765,072.83
W TS B A - -
M. SR QfFTimble-"5EHE)D -6,690,162.82 93,765,072.83
6.3 iEENEE (EL&E) Tk
VAR S PR o PR 2558 5 B GRAR BOIE SR B B B e Ik 4
At 2016 41 H 1 H% 2016 46 A 30 H
Az AR
75
W H 2016 4E 1 H 1 HZE 2016 4£ 6 H 30 H
el S R4y BeFE iR BN E T

—. VI A E R S (&
PP 33,753,128.87 10,584,215.67 44,337,344.54
T RHIGETEST AN
B HE S CRIAR - -6,690,162.82 -6,690,162.82
3D
= RSN EAL G
ARSI ER S GF -1,811,689.31 -207,643.55 -2,019,332.86
B> DL 5 31 1)
Hodr: 14 IR 16,627,691.93 1,379,490.50 18,007,182.43

2. ke ml 5k -18,439,381.24 -1,587,134.05 -20,026,515.29
VU, AHAR S AEA
NG5 B 7 AR R 2 4 4
{HAFE) (HHE IR B ) ) )
HA])
ff FRFRARE (B 31,941,439.56 3,686,409.30 35,627,848.86
SFHE)

4 RE AT G HATE
W H 2015461 H 1 HZE 20154£ 6 H 30 H
el S R4y BeFE iR BN E T

—\ VI A AR S (&
PPy 433,488,095.93 -8,461,686.74 425,026,409.19
T RIS EES A
RS EZ AN E (AR A - 93,765,072.83 93,765,072.83
bizp)
= KBS M HEL G
AR ER S (1 -386,154,092.53 -65,892,439.35 -452,046,531.88
B> DL 5 35 A1)
Hodr: 154 R 81,922,546.64 24,323,257.08 106,245,803.72

PIE Sl A EIE e -468,076,639.17 -90,215,696.43 -558,292,335.60
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VO ARSI 3 i W A
N7 BEAIE 7= A F) i 4 19
A28 G e L5
B
T IR BB (F
EAFHED

47,334,003.40 19,410,946.74 66,744,950.14

TR BT 55 1R AR 7)o
A 6.1 & 6.4, MR TIMTTNZEE:
REEHEANMTIN: ReE, FEXTTERTIN: B, SIS Bk

6.4 RME
6.4.1 FEFEAEFN

Mz aiE g 4y 5 24 58 55 T T HOIE I3 1 08 B G e i 6 (LA T fa AR AN 47) 28 v [ElHIE 27
B B2 145 (LAR TR o EHIE A 2 )iE IS ¥ T [2013] 45 1213 5 (e TREEfe e FiE 44 BEE A 5
RITF TR BOIE F 4R 0 G RO B G AR IO ) e, i R B IR A ARk (e
RILFIENES R B ) Al (AR 22 b 4y BR 25758 5 P TSGR BUE S B S B S e o A
) BT ATFEEE . ARG N RAMIFRE, FEMIRAE, B RESLIEN RN 5 &R 23t
534 433,252,465.92 7, M2 A KE TR S TR 55 BT BR 2 =35 4 KGE TR 367 (2014) 5 738 5
BB T UASIE. &b EIEM &%, (e sPiEg o B 2558 5 BT G R HOIE S #5004 e
FeFeaFE) T 2014 4 11 7 28 HIEXAER, Fea RN H RSB HTY 433,488,095.93
SR, AN s &R B4 235,630.01 M REG A, AHES: (HE G B gt 22 2k 4 i 1

AIRAT], FEIE N E@EBRAT R AR A A .

ANFE G Ry PR AN 43 B2 24558 5 B FF IR BOIE S 48 05 4 (DA R AR B b ETFY) kR 4
H AR ETF /&R F 78 A 2 M5 Ins siE g 43 55 5 2577 b 1 R R U B IR (M S W PR BdE 4, Ak
G F BT BAR ETF ST 5 LU BEAE I S 2 PR IR, )4 (AR 4 35 BRI 25 P 11 4 0
HA#ER 0.35%, FIRERRZE AL 4%.

R (A NRIATENIESR S B k) A (e rhuE g 7 B2 24558 5 RO IGIR O IR B 2k
GHIER SR EGF) WA RME, REEVIAR ETF. FRRIFEEUS G I 2 e il IO 4%
TXTR, A S A e i A e 0 TR B AR TR BRI, ARG T AR ETF B LU

MEF RS EET 90%, NS H HEERBIR ARG AFHNNIL REsEE, ReR
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A I B B H AL — 4 DA IEUR G 1 ELOIAMIR T 2 e 5B 5%, tEAh, AL thn] /b
BARRE TR CE /MR B & HAb 2 b [ M S e BT SR ) 5127 BUIE. Bedia 108 Kb
Pl M 2 SO VP AL e B O A el TR, EAUF & P IR S A OE . EIERTIZHL T, &
<5 I BB O 29 ) 5 B AN I 0.35%, A BRI VR ZE AL 4% AL 47 U R : 95%x
HHIEE 73 5 24 72 Ml B 2 2R+ 5% i ML AR AT B 15 A7 Ak R 26

IR R AT GRS E N R B GE AR AT 2016 4 8 1 23 HAtt#ER .

6.4.2 S THRIR K i 2Rl

I G (I S5 AR AL IR I ECEE T 2006 4F 2 F 15 HARAR 6 (Aioll 21 ] — FE A U] ) At 38 T3
FLARS T 5 A0 0 Al 2 T T S AR R Al 2 v U AR LB A A O (DA T Ak
Ak THEN) . T EE R M 1 IR P 0 B4 A5 S EE XBRL BUREE 3 5 <AF e i FI4E
FERRE>) . HEES R B S A 1Y) GEF AR B S ST S5 8 510 (AR dhiiEAl o) =
2558 Gy R G F R OISR I R R S R A B TR TR S5 4R 3R BRHA FIT 8117 (0 v [EE S 2 SR AT 4 R
58 S FOVF ISR AT ML S 55 R A S o

6.4.3 AF ANV S HHE I K FoAlA SRHN 5 B 5 B

ARHE4r 2016 45 1 H 1 H% 2016 47 6 H 30 H LRI S5 4R KT & b 2t v i Bk, sk,
SEREHL S T AR 5L < 2016 £F 6 H 30 H M S5-R00 LA 2016 4 1 1 H % 2016 4 6 /3 30 H 1k 14i/]
I R AN I G 1B AR B 17 LS5 R A5 R

6.4.4 EESTHESRM&THE T
AR IR IR 2 BOR ., it it S5 i — W R Rk s M — 2L

6.4.4 1AM B E M S THEORM S THE T
Teo

6.4.5 KHBORMETHETHRE AR ZEE EHHLY
6.4.5. 1 BURAZE K ¥
AR TR A AE 2 T B AR .

6.4.5. 28Tt 722 58 B UL B
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A TR AE 2 Al THAR B

6.4.5.3Z 45 F IER DL
AL AR ZH T IE

6.4.6 BT

AR BGES [ 281 45 6 = I B [2002]128 5 (56 T I IGRUE SR 4% 9t A S BT i Ry )
IAFi[2004]78 5 (B, [E KBS SRS THUEZR4R B AL S BB E &) . M Fi[2008]1 5 (K
T AL AT A B A0 BB AT . W RE[2012]85 5 (5% TSzt b T o\ S AR ZE B AN N AT
BRECRA S I8 A1) WMBi[2015]101 5 (ST brii o m) R LR ZE R A N T AR BB A G 1)
PR AN W HE[2016]36 5 (5% T AT & LA AR E AL A B8 ) . W B[2016]46 5 (R
Tt B A TR 8 SO s e RL A SR BUR IR AN« I BE[2016]70 5 (¢ T ExR AL [FMLAT:
HKAF AN FEBRAE AN S A SR BRI SE 554845, FEBISIR T -

(1)F 2016 45 A 1 HEl, BLkATHES T AEEREA R TEWBIEEGER, AMEBCE b, &
HNIE G KR B Z MO RAEE LB H 2016 455 H 1 Hi, SRk by E i
BONSENIEERL . FHIETFR RS G B BN IS FI B & 0SB IEER . Bom AL RAESE (B, X i
[FDEAE R RN TR S AESG (B

()] B AR T 37 TH S OWON , B4E SRR L R MO, BEBURI B . 2RO
TR ARSI S AN, AR A lb T A5 B3

(3% 3 g AR A A A = RS MON - B i RAT 55 R A Ml AE ) 5 <SS AR IR AR 20% 1)
NNFAFBL. W3 N LT A RS BUR A FrfE, FFRIPRAE 1N A (S 1), e
LRI i NSRBI A FRBOBIRAE 1 DA BLEE 1 (& 1)1, 2% 50%1H AR
FUITR4: FrBcIBR B 1 4R, T 2015 4F 9 H 8 H AT &A% 25% 1 ARNBLIT#341, H 2015 4F
9 A 8 Hild, BB NFTER. XWEERA M LA FRER, BERDUSIBE . RN,
I R TH R ANRL, R TR B RAE FRE TS, AR IS IE . 2D N SR SR T 50%
TEARENBL AL LRt — G 20080 R THIE DN A FrsBi.

(4)Fk 5 32 SRS 0. 1% IBLR B ENIBEER AT 5 EIAE R, SRANBERAMEWUR SR AL 5 ENTERL .«
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6.4.7 RKEEHFRR
6.4.7.1 AR HAFEAEREHI5C REHEAN B KR TR RHISRECT KA
T

6.4.7.2 A EH SEERAERBR 5 KRBT

B R [ErSTINTE
T TN . e
B A AT I 7 (MBI 4 A ) <ERA. EREIY igi
o T B T 3 W A 7 (< o [ G B ) T LA . A AL
R LA B 265 5 AP G O S R e
(“H¥F ETF") e T

T TIRRIRAZ 5y PILE I H MV 55-¥6 B N 4% — i L 2% T 32

6.4.8 AR K b4 BERT LU SR ISR T 3 5
6.4.8.1 JWILREKF A5 BITHAT IR 5

o
6.48.1.1 REXS

o

6.4.8.1.2 BLER 5

Teo

6.4.8.1.3 BB 5
To

6.4.8.1.4 fFZREIWALS
T

6.4.8.1.5 MAHRER A B S
T

6.4.8.2 REKT I
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6.4.8.2.1 HE&EHR

Bfr: ARt
A b AT L 1]
i H 201641 A 1H £20164E6 H | 201541 H 1 H 4201546 A
30H 30H
A I 2 4 N ST A ) B R 5,413.93 234,003.64
o ST SN R 44 3k 1,883.12 146,348.71

W ARG T HEF ETF B80S SRS N a8 A TR A W &
AR T — H R B B A ERSE S ™ o AR ETF 3 80057 X 53 7 19+ 2L J R AR B3 0.5% ) £F
PRI, BHRUTEFA AR, %A HitEARAN:

FVE BRI = (AT — H B B0 (8 — 20 7 v H A ETF A3 856 I K 58719481 X 0.5% /
ECH S8

6.4.8.2.2 R&IEER

Bfr: NRMoo
N AR FE AT L A ]
T H 20164E1 1 11H £20164F6 7 | 20154E1 H 1 H %20154E6 /
30H 30H
2 W AR I 4 B SCAS R AR 2 1,082.80 46,800.74

T AEEEAHET Hir ETF R # 0 itE 9. SO &F08 N\ b B BURAT MO 388 St nr—
3 < B P (LT BB 0 7 oh H AR ETF AR BRI B 587 18 e R AR B 70 0.1% 048 2 1, B H
it ERAAK, A3 i EARN:

HFEE B = (A1 — H R 5™ il — 2@ 7 b B bs ETF G800 BB 7 14+48) X 0.1% / 44
RE

6.4.8.2.3 HERS %

B MR
P
20164F1 H1H &£20164E6 H30H
S B P :
ﬁ?%ﬁiiﬁm%% T T m——
LA PP 2 | tR IR P R4 ETF o
ETF B A % C -

&it - 3,149.51 3,149.51
- | A ] ET
ik ﬂa‘%ﬁ%ﬁ?%% RSN 20154F1 A 1 %520154£6 /130 1

W R i TnT———
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SRR R 2 |5 rhIE AN S R 25 ETFIE st
ETFIEEEA piC A
it - 60,020.13 60,020.13
6.4.8.3 5B BETARAT IR F ML 5 R (5 B W) A2 5
o
6.4.8.4 FREGTBEAESKIBH
6.48.4.1 MEMNESEEACHEEREREARELSKBN
T
6.4.8.4.2 MEWRREESETAZ SMOHABRE T BB LS HKHBEN
e Egn sy R %) ETF BAEE A
Too
e PR 4y R 24 ETF B C
T
6.4.8.5 HRBEHRE FARIT FRKRT SR £ R EWA
Bhr. NRMt
A HA L AE AT LG A A
S W T 4 FR 20164E1H1H 201646 H30H | 20154F1H1H 4201546 H30H
WK AH EPPSIISULON WA 40 EPESIISULON
Fp ] B ARAT 1,858,180.30 8,916.10 | 7,820,403.42 166,963.21

T AIEEHRITAR A SITE AP EE BT RE, FRAT RNERIRT R .

6.4.8.6 AESFERHEHNS 5XRETT AMIESFHIENR

Teo

6.4.8.7 HABSRBRIZ 5 B IRAI LA

TAMRE AR, ARG 26,316,313 4 H AR ETF FEGA0 40, 5 S0 8 LL 14 52.37%. 2015

12 H 31 H, AH4E&FFH 27,106,913 iy Hbr ETF &40, 5 H B4 40 ) Eb 5y 80.31%.

6.4.9 BiK (2016 % 6 H 30 H) AEE&FH KREZRIES
6.4.9.1 FIAMGHT R/ RIS T HIARKEA FI9E 2 RiES

Teo
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6.4.9.2 HIRFFA K E I RRETUEZ RBE
Teo

6.4.9.3 HARMBSRIE BIWAZ 5 -HE AR KBtz
6.4.9.3.1 HBATE T IHMZRIERE
T

6.4.9.3.2 X 5 iR IERIE
T

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

7 BEAGHRE

7.1 HEREEEHEBN

SRERAL: NIRRT

e TiH e 5%;%(?# it
1 B 4% 7% 597,522.00 1.64
Hope B 597,522.00 1.64
2 ] 7 A 7 4% % - -
Hrr: fiip - .
B SCRFIESR - -
3 R - -
4 S RMATAR S B - -
5 SN IR 4 il % - -
Forre SEEW =m0 D ) SN IR 5 4 ] ]

A
6 BATHHMGE T &M &6 1,864,025.48 5.13
7 A &1 5% 7 960,505.71 2.64
8 At 36,370,077.07 100.00
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7.2 HiIARR BT HirE &Y
i 3
3t
Iy % -
L LFR B1E 75 RPN NRME FEF
5 %
li==a
E-_LJ‘
51 (%)
e Eg R4 ST | RS | 5B | LS
1| - 32,948,023.88 | 92.48
TSR BOIE 5 5 i 4 it (ETF) A R H]

73 MEHIRETW R ER T A S
7.3 1 AR REIR AR ERRAE

o 7l AfiE Go 5gﬁ%ifﬁww
A PSR NN S N4
PRI
C izl 576,438.00 1.62
D HL. 30 R R K A P R R
E feisinI4
F MR
G ASIEIEH g A IREOL
H ERERIE G4
| SRR A R AR R S5l
J SRl
K J55 3l
L FiL 5% 17 55 MR 45l
M FHARE A AR S5 21,084.00 0.06
N IKA FRBEAN A e it 5
0 JE RS ABEAS ARSI
P UEH
Q PR T AR
R A RE AR R
S gZh
At 597,522.00 1.68
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7.4 BRI FatHE G e B FHE R RN RV RT 42 B SR A
SN NRTTT

b B G i
e | KREAE JIE B A4 R g (k) VIR IIED
fHEE1(%6)

1 600276 E 24 2,800 112,308.00 0.32
2 600535 K+t 1,200 42,912.00 0.12
3 600196 SEEZ 2,200 41,844.00 0.12
4 600867 BUARE 2,000 41,380.00 0.12
5 600201 &FEEMR 1,200 32,796.00 0.09
6 600079 NAREEZ 1,800 30,186.00 0.08
7 600085 A5 1,000 29,790.00 0.08
8 600521 N4 1,200 29,184.00 0.08
9 600436 FAFE 600 27,006.00 0.08
10 600664 WS 24 A 3,000 24,870.00 0.07

TE: BB T MRAR G IR B T A I 2 W2, I D B 8 A T 2k e BN ki g~ £
JEAR A IR

75 REH AR ER R A EHE AR
751 BT SHE YIRS T FE 2980T 20 4 KRR R4
Eh: AR

e EIE Sty
5 i ZEARHS, Ji S A PR N ) SN T P A EL A
(%)
1 600276 E 24 443,667.00 1.00
2 600535 KLt 205,250.00 0.46
3 600196 SEEKEZ 194,090.00 0.44
4 600085 A5 184,008.00 0.42
5 600867 BUARE 157,315.72 0.35
6 600201 LA 144,813.00 0.33
7 600079 NAREEZ 131,572.00 0.30
8 600252 rhE 4 4] 124,280.00 0.28
9 600521 12450 99,082.00 0.22
10 600664 WS 24 A 98,110.00 0.22
11 600332 ozl 97,495.00 0.22
12 600436 AP 87,906.00 0.20
13 600594 A il 24 81,331.00 0.18
14 600645 B A 76,226.00 0.17
15 600380 (295w 67,759.00 0.15
16 600161 RIZAY) 65,914.00 0.15
17 600557 532 32014 65,530.65 0.15

H25 714k 32 1



Mg IR 53 B2 24558 5 RO TGRSO 7 S5 B 3 IR > 2016 4747 JEE 4 75 4 22

18 600267 HEIEZG 61,766.00 0.14
19 600572 HEREL 60,931.00 0.14
20 600062 A XA 60,275.00 0.14

7.5.2 RSEH W HIRIES R FE 2950 20 4 KR A4
EEEAL: AR

o ) 4 Bt
5 Ji ZE AR Ji B A4 R A RS A P HE LA
(%)
1 600276 T 5t PR 24 505,507.40 1.14
2 600535 K+tHh 220,406.00 0.50
3 600196 SEEZ 206,591.00 0.47
4 600867 BUARE 193,137.00 0.44
5 600085 [ 4= 182,899.00 0.41
6 600201 A 157,207.00 0.35
7 600079 NAREZ 135,842.00 0.31
8 600252 rhE 4 4] 122,023.00 0.28
9 600521 g2, 119,024.00 0.27
10 600664 WS 24 A 109,153.00 0.25
11 600332 Hz il 102,035.00 0.23
12 600436 JrAF 94,192.00 0.21
13 600594 s fE 24 84,642.00 0.19
14 600161 RIZAY) 78,113.00 0.18
15 600380 i e TT 68,285.00 0.15
16 600557 532 32014 65,461.00 0.15
17 600267 R IE 250 64,461.00 0.15
18 600572 R 62,885.00 0.14
19 600062 A U 61,757.00 0.14
20 600645 HhJ P 58,553.00 0.13
7.5.3 XN R BAS S0 R SE RO B30
A AR

SENBEEE A (RS ) S 2,844,080.37
L BERRN (RAD) B 3,035,580.40

7.6 MRS AR FFREAS
AIE AR WRARFFA R

7.7 SARAZ A SOMME o B S 3715 E BB R/NER PP B AT 148 25 3 3R 4
AIE AR WRRFFA R
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7.8 BRI A SAHE b E ST E LI/ HEF I RT 48 B SRR SR 40
AFE G AR IR ARFFA B SHFFIESR -

7.9 MEHREA RIHESESFFE LA DRI LA R SRR A
AIEEAREARR A TR

7.10 SR A FOHHE o B T LB R /NHE R BT A2 AUIE R 3 A 4
ARG AIR G AR AR FFAPOERH -

7.11 REFRAESBE BRI H H LU
7111 WEPIRSESH B KB R B2 40

ARHe AR IR B AR I BT

7.11.2 AESER BB EBOR
T

7.12 REHREEEB R B E GUH R S B B
7.12.1 AHE G BR REBOR

T
7.12.2 HEWARAZE SR EGEH R SMB A

ARSI AR T IR BB E Y B
7.12.3 AHEFIHBR BB

Teo

713 BEAAHRENE

7.13.1 AREHIN, AIESERE TR IEFER AT BRI E R TR M AR, EARRE
Gt H AT —F A WAFAESZ B AT 5T A Tt

7.13.2 ARESI VAT T AR, RAEER TR I A RO I IR S A A B

7.13.3 FAAR FHA &I B = R

Az NRMT
F5 B S
1 B ARIES 1,730.03
2 PISCIE S5 F 2K 483,870.08
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3 VUGl

4 SRR 410.27

5 AL ER D 3R 411,937.33

6 FoAt MR

7 R

8 HoAth 62,558.00

9 f=ann 960,505.71

7.13.4 JARFFA HIAL T BOH BT R #5135 A
ARSI AR T AR FFAT Wb+ HE B 0 AT 555 -

7.13.5 JAARHI+ 48 B = AP AR 3 FR B L B Bl B
ARSI AR T IR BB A A4 IS A AESIE S BRI Do

7.13.6 BEAAIRE IHERFAM TR I
T

8 EEHFRAEAER

8.1 MIREEHIRFA AN BLEFHANGH

Brgeps: 4y

FrE Ngsta
VabESZ <]
AN IR AE 4 N & e
13 B ) 1540y
(M) st A
i ES SR ESRERr g
AL AL )
e FRE gl 4y B
1,215 | 19,399.96 0.00 | 0.00% | 23,570,951.11 | 100.00%
25 ETF BEBE A
e FRE gl 4y B
567 | 14,762.77 0.00| 0.00% 8,370,488.45 | 100.00%
Z5ETF % C
&t 1,782 17,924.49 0.00 0.00% | 31,941,439.56 | 100.00%
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8.2 IR ESEH AR M N RFFAEEESHERL

s

FrAGHSE (D)

i Ak 5 S AL 451

s e VACIV R EN N INAE S
OAEE

A /NI S SEYNIANIE St e A g 1L = RGN S SR =S

b

R GRSk

BXIEN0; AReHReL AR S MU ENEEXE 0,

9 TFERESHERI

Hhr:
T H e E 4y R 2 ETF BEEE A | S iEdl /524 ETF Bk C
HEeEFAEMH (2014 4 11 A 28
H) el (255 377,041,570.69 56,446,525.24
A B HAA) 2 4y A0 25,255,295.96 8,497,832.91
A A2 4 R T 4 A 2,033,974.86 14,593,717.07
P AR R B G S B[R 3 A0 3,718,319.71 14,721,061.53
A B AR o AR B 3 A - -
A A A T 3 20 23,570,951.11 8,370,488.45

e IS LR AR

10.1 BEE&MFFRE ARSI

M NI, R P15 e et 4y

10 BERFHER
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