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30H H30H
AR A B e NS AST A B B 5,413.93 234,003.64
Hodr: AT SN Y3 3% 1,883.12 146,348.71

e ARG T HiF ETF KM 808 B . SO G BN 22 5 G B FR A w) 8 3
NARIAZ AT — H e 0 E BRI 7 b H AR ETF A BT B 537 15 R A B0 0.59% 04
weRite, BHRUERA AR, %A HitEAH0y:

S BRI = (AT — H g B8 (i — 2L &7 i B bs ETF 43 A0 L AR B8 7 14+4E) X 0.5% /
BERY
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6.4.10.2.2 H&IEH

Bfr: ARt
ENH R AEFE AT B A
i 20164E1H1H 222016464 | 201541 H 1H 42201546
30H H30H
AR AR () R RS AT R R 1,082.80 46,800.74

T ARGEET HEF ETF B0 #0508 . SRS AN E @V RAT B skl —
H 2= B 7= BT BR R S0 7= b B by ETF 43 BT 0 B 98 77 1 5 AR 8 23 0.1% 4R e it 42, 12 H
Fit2RE AR, #HAM . HiHEAR:

HFLE 2% = (A1 — H 2 B 1 E — 2807 H bs ETF G 80t B A B 1$+4E) X 0.1% / 244
RE

6.4.10.2.3 B5ERE %

. NRFIT
]
20164F1 H1H &£20164E6 H30H

R B R 45 2 1) :
%H%ﬁizﬁM%% T m———

e LAy PRy | e LAy PR 2 ETF 2t

ETF B2 A B C v
&it - 3,149.51 3,149.51
4 T LL ]
201541 H1H &£201546 H30H

R B R 45 7 1) :
%H%ﬁizﬁM%% T T m——

B3 LI B2 (M tpE AN 5 I 25 ETF I it

ETFIEEA BC s

&t - 60,020.13 60,020.13
6.4.10.4 53REEH HEATARAT IR R T 350 0 e (5 TG 22 5
.
6.4.10.5 & SEBE T R ACE & (TR
6.4.105.1 MEMNESETEANCHBEEREBRELAEESKHMN
%,
6.4.10.5.2 WERIRBIA BT 2 S AT $ 3 A2 SR
%,

6.4.10.6 HREFRERBRITERRBE L= ENFR BB
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h: NRMIC
ENY b A BT B 1]
BT 44 FR 20164F1 /7 1H 2201646130 H | 2015417 1H 2201546130 H
JAAR AR ELEIISUON AR RH 1 CEIRSTION
o [ BARAT 1,858,180.30 8,916.10 | 7,820,403.42 166,963.21

T AEERRATAAF A SIS NP EE BT RE, ZHAT FNEAIR T .

6.4.10.7 AE SR W NS5 KB A HIESR HI1E
Teo

6.4.10.8 HAhREA 52 HTAI YL
FARRE WA, NI EFFH 26,316,313 4y Hbx ETF FE &40, &5 H a2 el 52.37%. 2015

F12 H 31 H, AH4E&FH 27,106,913 iy Hbr ETF &40, & H B4 EL 61y 80.31%.

6.4.11 FEHSECEM
A HE G AR A HA Y R HEAT R 43

6.4.12 BAK (2016 4E 6 A 30 H) AFEESFAH WRIEZIRIER
6.4.12.1 FEINGHT R YR IES T T RS KREZRIES
T

6.4.12.2 JAARFFA BIE I TR Z R R
T

6.4.12.3 HIARF IE BIAE 5 R/ RIRH 525
6.4.12.3.1 HRATH T IE RBIE
T

6.4.12.3.2 3 5 Fr i %R 3% 1E B e
T

6.4.13 &F T B XK &

6.4.13.1 XS B E B R AZH ZZE M
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AEEJET ETF RS, NESiGim TREGERE. forkeSmiinits. RAEENk
SRREOE G, R IRERRAOTRAG  FXUS R AR AL S AR B R BT AR 1 T 3 A R AR YA 2 4 AT
FABL, & FUESF 30 B 2 i rh KU B« FUIMSC s e v R b A o A SE G IR Ik TR 1 B ik &
PR BEEBB MU R . ASE AR HR 208 S B P I I P 45 T 2 e i TR AR S A DU T B 37
B ARSE  ALah ik U e T3z ARG o Ak < 0 6 <A BN N3 XU 7 B ) 3 22 H A 2 4 UK BB XL
B P AE B 8 ARG PN, (AR T < IS AAC 2 - ) R A P ~F 287 A S T RS M AT 2t AR DL e
T RSz A 2 H Ao

AN e P 4 BN ZRAT i XS B AR A B, ST T DUXURSHZ M 2 A 2 %0
2R, NSRRI A2 WERERAR . XU AR SR AH Db 55 F 1IAG B A XURS 7 B M AR R o ACE
EHESEEAEERS PO E R o, AT E R E PR 2 WBGE, SuRRNE i
AR AR TG S5 7R BR R BT AR IR fi 2, IR AN E 28w 8 2B R A XU B v A
PRt AL 55 SRR 2 T XS BRI O 1 2 MR AR A XU B 00 58, P IRIF S % i1
E5E pIa XS BB B KU B . IR 55 . MESRE RN A Rl AT B 5T, JF s K
O3 e RS BRSO R A AR

i

A 4 PR 4 RN < R P XU i B VA SE MR T AN E B AT R 5 i A
D025 Fof DS 7 A R AT RE AR o ME MR 20 M FR) A FEE R A, P AT XIS 43 2 D 7 B R P2 AT b B0 [ A XL 45
RIWIBE . W2 RN K, RIEATEGHHRTE Hbr, diaEei™icilem TR, Wi
FrE AR AR bR B, TR LR BRSSO O BR FEAAH B B A RE R, S T
SEHT SR RS HEAT B A A ANPEAY, IR PR, K UG AR TR S T A

6.4.13.2 1= XU
5 F XK 2R3 S e B IR A S 5 R BAT A L3, S BEFIRIESR 2 RAT A
PUEZ) . R4S AT RIAAR BN, 58U &% =10 R RIS 88 AR AL KU -

AN (2 S BNAE S 5 BTR 52 0 T BB IR DLEAT 1 7870 VP A o ARk B HOARAT A7 3K A7
JBAEASE G RFLEAT T EEBURAT, B SHRATAAF KNS RS AR . AL AR5 It AT
(RI5Z 5y £29 LA A FEIE I3 B0 45 AT BR DU 28 7] N7 5 0 T 5 UE 7 S ORI DU 55, 1240 XU vl REAYE:
RN
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AT (R B BN ST 7 XU BRI, o £ B8 A A AR T SR P Al R e 22 AT
NEAE AR, Hoa i 7 o £ 5% RA 5005 P XU

T 2016 £ 06 H 30 H, AI:EARFFAEHAEMF7(2015 4 12 H 31 H: [).

6.4.13.3 WaNHERUR:

TRV R H i G AE AT 55 b 57 S SCS5 I B B 8 T BRI XU . AR B T X
— 7 IR TGy B AT AT RE I SR L [ A B G855 — I TRk B T 1505 A i
FI 52 2 T 3 AN SR T 15 A P AR EL P ¥ G AT 45 9% 4 i Gk A2 T 37 LR LRI 20 e sh 5 00 LA & PR A
A

BT S AT G [ 55 < PRI B R, A 3 < A 0 < TN T R A 58 < 1 i AR [ 155 5L AT 1 2%
I IR TR, DTSR A S AT BLE kT 5 ML . AL S5 & BAE
e A FP R T BRI SR, e EARH R OL T k] F S A AR EE Ty 2, ) BRI HR D R [ A
A R AN R RS, A R PR PR e A AR 2

Bt B A AT AR B AN T RS, A 56 < ) 2 <y TN 7 ) XU 8 B R 1) B Y sl 1 B
BIER, XA SIS R AT R SE O AN b, IR SRR BEARbR . A& AR N A N A2 B g
JIERETabR . A T ARBLRE JI 7= BB b A L A1) AR 0388 52 R R 150 5% ot A LB . A3 9%
R —F 2 m AT RBCE T A B 5 E ) 10%, HAREE S5 MARE S A ¢ BN
Al B LR A — KA R AT IR A XIS 1 10%. ARG 2 e IR AL S
P b, BRELAE PN ROE N AR . BeAh, AN G T I 2 R < i B3 7 A NI BT N
WENMERFR R, H B R BB B SR BRI 2 e i

PR,

T 2016 4 06 J 30 H , AKE G AR SH K 28 gl 7601 (1 5 20 200€ 2B H B0 — A H L AN
S TR [ A B (T A B R A ) o [T € B H ELASTHIS, - R T AR BRI 9 R 47 R 45 2 2130

\uxn)
=1

Nragi =N
SE.

6.4.13.4 TiZ R

1737 UG A2 Fi 2 4 AT R i L A SO B B SR I & 90 B DL T A 17 3% 8- SR A [RL 2R AR B T
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RAEWE RIS, BRI RS AN XU AL At A % U o

6.4.13.4.1 FIERK:

M2 RIS 2 415 < i T EL B 4 0 0 B O <Y 52 T S A 2 AR Bl i A AR e sl XU . R AR kv
<R RIS I b T T ) B TR S A SO AN E T BRI, e VR Sl R 2R S it T R T i
AN IS 31 18] 5 SRR 5 7 37 7M 2 F R 58 IS 0 T ARSI B IR 5 e 40 XU o

A 4 PR e < BN S DX AN B < T e PO AR R BB PR B 1 BEAT A%, DRI R A S A
JRE TR R AR R AT R

I B SRR R 5 MR A G A TS, BRI G R 2 B Esh Bl
AR KRR BE EASL TR 2 AR o AR BE A I R BURE B8 77 EON AT 773K

EAAE H RIEEEE .

6.4.13.4.1.1 F= XK ik O

LAY

Az NRMT
AEER
14EDIN 1-5 4F 54D AR &it
201646 H 30 H
wre
AT 1,858,180.30 1 1.858,180.30
SRR 5,845.18 . 5,845.18
B ARIE S 1,730.03 - 1,730.03
e - 33,545,545.88 33,545,545.88
MIRGIEFRTE H 2K - 483,870.08  483,870.08
MR R - 410.27 410.27
A HR D R - 411,937.33|  411,937.33
HoAh %= - 62,558.00 62,558.00)
Ao =San 1,865,755.51] 34,504,321.56 36,370,077.07
ik

AT T[] 3K - 600,006.29]  600,006.29
A A N i T - 923.45 923.45
MNATHEE 2 - 184.69 184.69
INERE: R e - 3,149.51 3,149.51]
NATAE 5 % - 1,139.90 1,139.90
HoAth 471 £5 - 136,824.37|  136,824.37|
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it - - 742,228.21| 742,228.21
) 2R AU B B 1,865,755.51] 41 33,762,093.35 35,627,848.86
TEER
20154E 12 A 31 14EPIH 1-5 4 58 E At B it
H
%"
AT 4,433,238.74 - 4,433,238.74
AR S 20,208.29 - - 20,208.29
T o M e - 41 40,253,765.81] 40,253,765.81
MR R, - - 592.50 592.50]
A ER DA R - - 82,744.08 82,744.08
HoAh %= - - 2,384.00 2,384.00,
Ao =San 4,453,447.03 41 40,339,486.39 44,792,933.42
1 £5t
AT 2 [A] 32K - 4  62,152.21 62,152.21]
AT NS - - 083.96 983.96
MATFEE 7 - - 196.78 196.78
INERE: R e - - 3,273.97 3,273.97,
Nt AZ 5 % H - 4 27,908.37 27,908.37]
HoAth 471 451 - 4 361,073.59 361,073.59
ffit Tt - - 455588.88  455,588.88
| B B 4,453,447.03 41 39,883,897.51| 44,337,344.54

6.4.13.4.1.2 FIZR XK BEBURME AT
T 2016 6 H 30 H, ARELRFALHMEMFFHRT(2015 4 12 H 31 H: [[), FHIHHZE
(AR 0T AR i 4 B 7 (B J0 B K20 (2015 4 12 5 31 H: [A])

6.4.13.4.2 ML X6

AN IR i <k TR 2 S BOR SR B T ANV SR AR S T A AR BB X . AR dE <

IR Bt 7 S St AN RSk, PR B AN XU

6.4.13.4.3 HAtH#E XU

LA AR A% IR 41 i <5 P 455 < i T P 2 S B BROR SR B <87 B2 BRI o i 3 A 2R A AN 22 DL AR
(T B b DR R AR B T A B R o AR 4 B RS20 5 B LT AR B2, TR s Ay A
g KUY T~ B AMIE SR AT AR H S @ B AR DLEURF PR F TR SEM , 7] BE SR US TR T 4 AR
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il 2

AR el i AL U PR AR A% XS . A SE G LA br ETF. Frf48 Bt i b 4
Hepl i BN B AR R, AR EEEIT SR 5 T ERERAR TR B R B, ARG RBE T
H A5 ETF I LEBIAMR T34 & 587 1A 10 90%, BENAE 50 H HALEFERIBR I BT & 20 7 S0 128 5 Tk
R, SR AL e i 21 H 7E — 46 LA IS BUR G5 (9 LB AR T 26 587 1B ) 5% 1EAH,
AN S (2 < N A W AR B T R AT AR AR S Bt 9%, S 9038 P 22 Rl 5 v a2k il AT
KK RERE, B4E VaR(Value at Risk)45 b5 35 R A ik < i AOTERFE A AR RURSE, B N ) i b o XL ik
AT BREAANZ ] o

6.4.13.4.3.1 AR KUK ML
AL NRTIT

AIAR FAEER
2016 4 6 H 30 H 2015412 H 31 H
T H CE %o i
VAN IE] HH LA VA NI HH ot
(%) (%)
A G P R 7 — R AR B 597,522.00 1.68
32,948,023.8 92.48 | 40,253,765.81 90.79
A8 Gy M4 R P — B G 1 .
A G PEE R G — S & m AT
TR SR 7 — BUIF# Bt
FoAth
33,545,545.8 94.16 | 40,253,765.81 90.79
&t .

6.4.13.4.3.2 FAtA RS RURS: O BB 43 BT

1R Bl 557 R v LAA Y A T 3 38 AR ANAR
X B R H 3 g B
44 FI2E RS A5 S A5 5 gl G NRMAn)
ZS RN EAERER
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2016 /-6 H 30 H

2015412 H 31 H

A GBI HE E T 5%

B4z 173

4 n#y 209

MV G B HE T B 5%

b2y 173

T2y 209

6.4.14 H B TEMM O & THRR T ZE UK AR E R

Teo

7.1 HEREEEHEBN

7 BEAGHRE

N S AT
| P &4 Bl (%)

1 B2 5 % 597,522.00 1.64
Hrr: R 597,522.00 1.64
2 R 32,948,023.88 90.59
3 I Wi i 4 - -
Horpe fii2% ; )
B SCRRIESR - -
4 T4 BT ; )
5 S RATAE SR - -
6 SN IR Gl - -
Horbre S 2RI 1) S NGB 45 4 i ] ]

i
7 RATAE MG T & & & 1,864,025.48 5.13
8 Hth -3 55 7 960,505.71 2.64
9 &it 36,370,077.07 100.00

72K BH H AR 2 I
5 S
%

. SN & iBEJT SN VAN IE] G
N S PR
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it} fE L
11 (%)
[t =dunp 2/ ‘g”‘ﬁ 1 n%j% N Eg = £ %/\/ﬁ’—ﬁ
73 WMEMRTAT VR ERRAE
7.3.1 EREATW AR BN R R B A S
fRE | i I RES N Il S
A R ML L il
PRI
C izl 576,438.00 1.62
D HL. 30 R R K A P R R
E feisinI4
F ek M EZAE
G ASIEIEH g A IREOL
H {75 FE RO
| 5L A R AR R Sl
J SRl
K J55 1l
L FiL 5% 17 45 MR 45l
M Bl FEANEL AR5 21,084.00 0.06
N IKF FRBEAN A e it 5
0 JE RS ABEAS ARSI
P UEH
Q PR TAE
R Ak AR E AR R
S gZh
At 597,522.00 1.68

7.4 BRI A SOHE GBS HE LN TR R B 4R

SRRAL: NIRRT

i ER AR

B SR AT

HE(R)

~RE

EE ALk

B EEI(%)
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1 600276 fE Fif PR 24 2,800 112,308.00 0.32
2 600535 KtHh 1,200 42,912.00 0.12
3 600196 SEEKEZ 2,200 41,844.00 0.12
4 600867 BUARE 2,000 41,380.00 0.12
5 600201 &M 1,200 32,796.00 0.09
6 600079 NHREEZ 1,800 30,186.00 0.08
7 600085 [ 4= 1,000 29,790.00 0.08
8 600521 12450 1,200 29,184.00 0.08
9 600436 FAFE 600 27,006.00 0.08
10 600664 W 25 Ay 3,000 24,870.00 0.07
11 600332 Azl 1,000 24,640.00 0.07
12 600252 Hp P £ 4] 5,600 24,304.00 0.07
13 600645 R B A 600 21,084.00 0.06
14 600594 s fE 24 1,200 19,176.00 0.05
15 600572 FRE N 2,600 16,848.00 0.05
16 600161 RIZAY) 600 16,674.00 0.05
17 600380 @RIt 1,600 14,688.00 0.04
18 600267 W IE 25 1,200 14,580.00 0.04
19 600062 A RS 800 14,576.00 0.04
20 600812 b 24 1,600 9,936.00 0.03
21 603567 2EL 400 8,740.00 0.02

75 REH AR EE R A EHE AR
751 RiHFASHE YIRS R FE 2950 20 4 KRR R4
EHA: AR

o AR L 4
5 Ji ZE AR Ji B A4 R EN L DN P A LA
(%)
1 600276 L Fif PR 24 443,667.00 1.00
2 600535 KtHh 205,250.00 0.46
3 600196 SEEZ 194,090.00 0.44
4 600085 A5 184,008.00 0.42
5 600867 BUWARE 157,315.72 0.35
6 600201 IR 144,813.00 0.33
7 600079 NAREZ 131,572.00 0.30
8 600252 rhE 4 4] 124,280.00 0.28
9 600521 g2, 99,082.00 0.22
10 600664 WS 24 A 98,110.00 0.22
11 600332 Hz il 97,495.00 0.22
12 600436 JrAFIE 87,906.00 0.20
13 600594 s fE 24 81,331.00 0.18
14 600645 B A 76,226.00 0.17
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15 600380 i e TT 67,759.00 0.15
16 600161 RIZAY) 65,914.00 0.15
17 600557 L2l 65,530.65 0.15
18 600267 W IEZGY 61,766.00 0.14
19 600572 R 60,931.00 0.14
20 600062 A U 60,275.00 0.14

7.5.2 RIFSEH SHE RIS T FE 2980T 20 44 KR A4
SRR AR

o AR L 4
5 Ji SE AR JIE B A4 R A RS A P HE LA
(%)
1 600276 fE 5ty 2= 24 505,507.40 1.14
2 600535 K+ 220,406.00 0.50
3 600196 SRR 206,591.00 0.47
4 600867 BUARE 193,137.00 0.44
5 600085 [ 4= 182,899.00 0.41
6 600201 IR 157,207.00 0.35
7 600079 NAREZ 135,842.00 0.31
8 600252 W E4E ] 122,023.00 0.28
9 600521 N4 119,024.00 0.27
10 600664 W& 2 A 109,153.00 0.25
11 600332 H ozl 102,035.00 0.23
12 600436 A Fo 94,192.00 0.21
13 600594 s fE 24 84,642.00 0.19
14 600161 RIZHE 78,113.00 0.18
15 600380 @RIt 68,285.00 0.15
16 600557 e 32 2N |4 65,461.00 0.15
17 600267 W IE 25, 64,461.00 0.15
18 600572 R 62,885.00 0.14
19 600062 A RS 61,757.00 0.14
20 600645 B A 58,553.00 0.13
7.5.3 ENR A S8R 32 A RN B
Bz ARt

LSRR RA (AT S 2,844,080.37
L BERRN (RAD) B 3,035,580.40

7.6 FIARIEGIF A ROBFREAS
AIE AR WRARFFA R
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7.7 IR Fo b E G B FHE LR RN EORT LA B B A
ARG AR WIRARFA G710 -

7.8 BRIE A SOHHE 5 E S B FE LU /N R B BTR B SORAES B B A 4
AFE G AR IR ARFFA B SFFIESR -

7.9 REHRE A APHE SRS FFELH R DIFRET LA RSB RE A
AIEEAREARR A TR

7.10 SARIZEA FOHHE G B T BB R NHE R BT A2 AUIE R 3 A 4
ARG AIR G R AR APOERH -

7.11 REFRAESBE BRI 5 H LU
7111 WEPRSESH B KB R B2 40

ARHe AR IR AR I BT

7.11.2 AESER BB EBOR
T

7.12 REHREEEB R BE GUH R S E R B
7.12.1 AHE G BRRRBOR

T

7.12.2 MEMAAELSHRE N E G RFSIHREHA
AFE G ARG W R W 1%

7.12.3 ZAH E G R BRI
T

713 BEAAHRENE
7.13.1 AW, AREEEGH AT AUESRRAT EARAAER IR IS R AR, AR
Gt H 7T —F A WAFAESZ B AT 5T A Tt
7132 AREEHGATH B, AAEAER T A R 4 I IR 2 2 A 3
7.13.3 FAAR FHA B I BE = R
Bfr. NRMIS
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75 2R G

1 A7 PRIE 1,730.03
2 PESCIEZRE H K 483,870.08
3 RS R

4 IR 410.27
5 AT R R 411,937.33

6 FoAds MR

7 R

8 HoAth 62,558.00

9 &1t 960,505.71

7.13.4 JARFFA KL T BOR BT R 8 35 BA
ARSI AR T AR FFAT Wb+ HE B 0 AT 555 -

7.13.5 JAARHI 44 B = AP AR 3 PR 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

FE N0
A AP | PYEAEK IR Ak e WIN e
1 B )
() FEE o7 B Rep=X /i)
ES SR S ER ]
Lk ] AL 1]
A gz vRIE 4 4y R 100.00
1,215 19,399.96 0.00 0.00% | 23,570,951.11
25 ETF B3 A %
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2 AIE 4l 4y 5 100.00
567 14,762.77 0.00 0.00% 8,370,488.45
25 ETF Bk C %
100.00
it 1,782 17,924.49 0.00 0.00% | 31,941,439.56
%

8.2 IARESEH AN BFFAFEERIHI

i H

FrA AU ()

2k G B AL 4

BB A A AT ML R FF
AAHEE

E: AREESPFERN R REBTEA T A0 N 12 RS0 8 =5
wEIX[EA 0; ARSI EHEA RS MBS EHEEXE N 0,
9 HABRELEHLILTE)
BT Aoy
T H g EN oy E 2 ETF B A | e iF g o0 £ 24 ETF BXBE C
HeERAMH (2014 411 H 28
o 377,041,570.69 56,446,525.24
H) FE& 08 a5
A AE B HAA) 3 4 1 A0 A 25,255,295.96 8,497,832.91
AR A BASE 4 S HR A A5 2,033,974.86 14,593,717.07
Jeli: ASHR A IR 4 R BE [B] 477 0 3,718,319.71 14,721,061.53
AHR A HHHE 4 47 2 AR B 40 - -
AH A HH HA AR B 4 40 B 23,570,951.11 8,370,488.45

TE: FAE A FRTE . B N, TR ] A H 4

10.1 EEHHFRFEAKRSRY

10 EXRHBMHER

T I T WA N R S PR
102 EZEEFHAN, ESFTEANENESTERNTRNERASZR)

2016 S 7 H 2 H, FeGEHNKAT T2 g o R 24558 5 BT IR B I S g ik o 4
HAEANE, MR AREARSNEGSHE, R EREEEARESNEESHE. RS

WAEFEE N L T e E B T E R A FE,
10.3 WRESEHEAN, E&M™. ZE&FHEWS KRR

WE N ARG e B WSS HFR.

137/
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10.4 E& BB RIZHIHA
A U A I 4 45 T SRS 11 R
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