6% PR ERAT IR B POIE TR BT G 2016 SR -4 4 75 4 22

HEZPIERITHRESRIEFBREEE
2016 Y EFEREHE
2016 £ 6 A 30 H

BN R SEHERAT
AN FERATI A PR A A
Hi: —O—7"FE/)\H -+ H



R BRAT TR 800 PR T R B2 & 2016 4P 45 R4 75 4 2

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
w
¥
=il



g AT IO TS B I & 2016 4 4R R 35 2

2 EemN

2.1 HEFEAREN
F L THIFR ez HREARAT FR 5 K
N TRIFR BRAT IS
4 FAUY 160418
T ARG 160418
HEiEE R TR TTF RR
HEeEFAERH 201546 A 9 H
LN o2 FE LA TR A A
HEETTEN R EARAT I A BR A ]
et WK I & AU 0 728,186,922.66 17
Fe oA R A7 8L ANE
T H LT RRESRRE 2 FT TRE
7 H 201546 A 18 H

g pERRATYR | B TPIERATIR | R TPIERAT

SO B4 IR G TET R
R H 0 A Hp 00 B Hon o
T @ e F 4 137 N TR R WATHE A AT B HRAT IS
@ FH a3 5 ARG 150299 150300 160418
A TR AR g | | a0816.46466 61
i)

2.2 BE&F My

SaAd=7n

AT S BN TR AR A B, SR R AR A, A8 SR R i 0
AMERERRZE B/ M

AIE G R TR G, R 2 A RIAR 4R B 5 A ER B b A 45
e CRE SRR EOV P IE TR IRAT IO, R IRAR R8O B i
RS AL E A I e I R IR B AL FRARYE b A48 Bt i S AL 1)
AR HEAT AL o 5 PRURFIR A O0 (T SZ s AN 2« AN iy A IR
HIBEDE S EHNERIAE L BRI 5 55) RIS 2 R IR,
e S P BEANREAZ I 00 IO EE P AT B I, 2 B R 5 B VR
PEFTRHE B ARG IR B A &, PR RV OL T, 4l
CARifiT e T HBHAT SRR B, DA i R R ER R 22, JBSRT AT RE
AR TR EUR R, ) 3 A I 5 AR RS 3R 550 b 5 U HE 2 (1]
FRY ) 40 R O 2 P52 R 4 0 (B AN i 0.85%,  AEERIEF IR ZEANEIT 4%

NA RS R IR R %, ARG EE E XS E BT, Hakis
PRI BT o AL S B HE BRIV LT 52 2 A RAAT ARV S5y
R ST R B AT B B A A O R RCR AT S L A Rt A A
AL, FEPE B A & RIS VRS o I ANAE A5 <5 (0 2 9 B R A K8
I, ATz R 0 B Rl 2k 6 557 e B 5 ER AR (1 2 T8] 1Y
FERR; AEARTE SRR A T [RIINy, TTE P A 0 5 42 ) e < R 2 D
I AT REAFAE AP A, AT PR 5 B3 AL A 0 P SR B AR

F3Hk 327




R BRAT TR 800 PR T R B2 & 2016 4P 45 R4 75 4 2

b £ b A v 95 %6 x I FR-AT 45 B 2 26 + 5 % x R AUT VS AR 3. (B
AR GO G, R TR R B U R 5 G A i, EL XU
APt TR A TG BB GTE mlin i

DB YA 2 45 AR MATEE 7 B RIPEREE G BURE, R TPIERAT A X BURA R

TRV 2 AR AR AORFAE s A2 PR ERAT B AL RAT o MR o Tl o
HIRFAIE «

2.3 HeEHEAMBESITEN

i H FEFHN HEFLEN

B e AR A HhERAT B B R A
N 4 B AR FAKER
58 W m -

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

HFHR 48 giankun@huaan.com.cn fcid@bankofchina.com
BRSSO 4008850099 95566
&R 021-68863414 010-66594942

24 ERBEAA

R A A S B BN LR

www.huaan.com.cn

He RS S B

gt KiE 8 5 g E 4 bt 1 31,
32

3 EEMFHEEMESFERI

3.1 EESTHEEEMM SRR

SRERAL: NIRRT

3.1.1 HIEEAE AR

WER (20164E1 H 1 HZE 20164£6 A 30 H)

EN IRE Sl -20,521,299.91
AR -51,908,053.11
HAST- 35 35 4 4 B A BA R -0.0673
AIAFE S B E K R -7.46%

3.1.2 BIREHAE AR

WA (2016 £ 6 A 30 H)

FAAR AT AL 43 P 3 4 40 B0 31 -0.2204
AR L& T vl 553,101,492.48
AR LS AT E 0.7596
3.2 EEMERI

3.2.1 BE&MHHERKE K& H 5 RN S b v i 2 R B

[ me [ mwuer | paeeen | LSt [ Leinek | 0-0 | 0-@

432700




g AT IO TS B I & 2016 4 4R R 35 2

K&EO KEREZE | RO | #HERE RS
@) 2@
Tk —1H -1.06% 0.52% -2.27% 0.58% 1.21% -0.06%
TE=1NA 1.09% 0.57% 0.17% 0.60% 0.92% -0.03%
TN H -7.46% 1.19% -7.79% 1.16% 0.33% 0.03%
o F— -17.90% 1.77% -15.02% 1.87% -2.88% -0.10%
iigiﬁﬁi -22.50% 1.83% -23.46% 1.95% 0.96% -0.12%

T« A VST LB IR HE Y 95 %6 x FHIEARAT FiE M0l it 2 +5 %6 x [ H AR ATV A7 ORI (BR )

ARHe G B BVE OV A RIFHRBIER) S TR, AR UEHRAT 18 400 ple IR S 48 2 ple o e
FAt R CRARR /MR, B  FAt b ERE S 2 BT RIS « BUIE. BRI, e iias
5 (HEfL RATEE. &6 k. ARG AL HOTBURGTR. PRI, AR
7 (EELHHAD  EHRETR. R SOFIESR GFR R, BUATAEESE) BLIEANE R
I 2> O VPR G AR BT I H A B R TR (B S o BRI A HE ) S

BE B A A By BB T BB 1 LA T 51 90%,  #et T IERAT HE 4L
3 S e 28 3 B BB PR LU AN T AR B < 2k <8 57 1) 80%,  BENAE 5 H H AR AEFNER AR I BT PR AIE
A, AHE G IR B B s ] H AR — 48 DL IBUR B 5008 ELBIAMIG T 25 e B2 7 1HE K 5% .
BGIE B 57 A HAth <5 b T 5L PR 450 B8 BT A HE V2 ek R0 B A LA PR R AT

3228 EEAFEMUR E&HBRITHMEM KRR R I E RS R R AR 28 2R AR ) L
8
g I ERAT SR B SRR R R
U3 B H A G K 3 5 MV B LB S 2 e g s B #5 EE A
(201546 H 9 HZ% 2016 46 H 30 D)

H
ol
p=i
P
w
¥
=il



g AT IO TS B I & 2016 4 4R R 35 2

0.00%

-3.95%

-7.05%

-10.64%

-14,18%

-17.73%

-21.28%

-24.82%

-28.37%

-31.91%

-35.46%

2015-06-09 2015-058-13 2015-10-17 2013-12-21 2016-02-23 2016-04-27 2016-06-30
| — R PIERIT RS — B

41 EEEEARESLHIEN
411 EEBEBARHERESNERK

Moz FE 4 PRAT IRA W) 22 v [ IE M 2 IF 1 42 57 [1998] 20 5 30T 1998 4 6 H ¥ or, 2K
EHMESEHARZ —, WMEA 15 L ANRT, AFEHRE LBHEESmERASX. Bl
AN g (EED BAR. LEBRMEIEAERA R g TIE ERD ARAR. Lif
TRVL I pr 150 98 BEAT PR w0 2208 2 0 i B IR AT IR A W)

A 2016 /£ 6 H 30 H, Arlift P BRGNS R E A RIEREE. Tl
R R ERS . FRERRE. B MERKIRS . R RIg g iRE . %
iR E BBl Brh SRR A. bl iy, Birshiisg. B
_FAIE 180ETF. %2 [ilE 180ETF Btd% . %2 FAE Rk ETF, #% FiFeskdk ETF B35, %
TR TR A e aha B iR SR, He Gl 300 4550 (LOP). R EE) 1R & .
R RIS AR IR . e KPR RS . A aehn B A FR 2k 42 (QDII-LOP).
e H A SR BRFERFSHPEM AR, i H 2SN AR, 220 % 300 45
BOYY . el g e HHERT. R0, R EHMmGS. i, ¢
ZRATR A LRGRFIGS . B2 Gl RRA . BRIk 100 . E%k4 5 ETF.

ez g ETF B, 2R 300 BALHE IR, R EFLAFTF. PRAEBMARE . B2 )
55 6 Bk 32 7T

&
%

N

&

~

57y



g AT IO TS B I & 2016 4 4R R 35 2

Hu ETR. 2Ry B2 ETR, 2 RIEFATTIREE . RRPEINREG . B2 2R TN E R

& R E T

T LB RS

HHLBRATR A

H A

v B E PRk (DAX) ETF. @Rk (DAXD ETF B, H22 bk
YR ETF B, B @ RIEHER S BREER TR i

B E) J)RIGIL B IR A R e R . R BAHINIR G e
Mk RS EIR G o Bl R G B’ &

TR R %

LA TRIE TR

P e ERAT IR R 20 P REANCETENR G . PO R G RN, AL 50 &

. WLEHRERARE . P L LR RARS .

BHRRARG . BRINEE K, g ek uil s, L ZBRARS

e RERARE . B RERRARE . B

LS ce> S SIS

ez ANV AR 50ETF 25 77 RPN 4. S % P~ A IA F) 1403.87 {Zc AR .

412 E&2E (RESLH/NA) KESEHEPERFT

o4

R 55

EARREE M G2 (W)
H) R

ERHY | EEHM

EZE MO,
IR

!

B

2015-06-0
9

5 4

i, 5FirsR. e MILE
5, SALEMEIUES 2 Hrl. 2014
fE 12 AR R S, ATHR R
BB R TN . 2015 4 5 H ik
FHAT S22 )R 300 F8505r RAFF
B ErRELH, 2015 4 6
H i [R] BF ARAT A 22 FUE A FRIE I3
NCIE R G T A S A N
SHHESTE, 2015 £ 7 HigiH
fEHEZ BNEIR 50 F8 50 Ak F 4%
REEWIE L, 2015 F 8 A
FEC AT AR 22 IR Al 43 2 24558 5 7Y
TR HOIE F5 5 08 2 4 T FLB
RSN ESEH,

2

Hea®, &
B 5 BAK BT
Folb S g

pegias

2015-06-0
9

13 4E

A, 13 FiEgE. EEM
250, CQF(H b % & & ft T2
). BELESTRIEFAA LIRS
DRI U e = T N
B TARE TAE, 2005 4FE 0 AHe 2 d
SE AR, AL TR
B RNE AT, 2008 4F 4 A&
2012 4F 12 A E4E22 MSCI 1 [
A R R 5R AL SR 3 B A A
FEZF, 2009 4F 9 A[A K H
fF FIE 180 22 5 BYH i AR HiE
T I G R BRI L S ) L 4

H
-
p=i
P
w
N
b=




g AT IO TS B I & 2016 4 4R R 35 2

Z¥, 2010 4F 11 H £ 2012 4F 12
A AT EAE R Sk Ak 22 5 BT 7
IR EOUE I3 45 0T 5k 4 S HLIpC 4 2
SHFEEZI, 2011 4 9 HitlH
IHEAE 22 RE 300 FREGIESR1%
T4 (LOP) M43, 2013
6 H R R BRI m A
o 2013 5 7 HL[FI RS
5 & ¥4 A Gy B KGR I 4% B
REEemRes®, 2013 4 8 At
A I AT 22 5 ' o 2 Sy BT
JHCIE 75 45 % ik 4 Wt 4 ik 4 T ik
G4, 2014 4F 11 HilZHfEEw
FHIE R 23 2L AR HO 9 AR S 4 B
FEWFELH, 2015 F 6 At
[ BN $E AT A 22 AR IE A R IE 27 A ]
R SN A Ae S A N e Y
FELF, 2015 4F 7 AiRiEEE
ANV 50 FEH I FE I T A
SHIFELT, 2016 4F 7 FikH
fEAE 2 BNERR 50 32 5% BT Tk
AT e A IIE - S a b L

T AR H AT AR H i ARE R e H, BB HOuHE . TEZR M S8

MATNE 2 GIEZRAL AP G SR BTN D) AR HLE »

4.2 BEAXRE PN FE S ERRTE AU

ARG, RESEENRET GEFRRIESIE) SN ARE G,
WA RIS, A SRAE . IS ST A PSR B 7, AR X
RRIRTHR T, NGO BHTA NBRE KA G, AMAAEERE R AT I & & RIS .

4.3 BEAHRE PN AFRX BB LT B
4.3.1 AP G HIERIPATIEDR

MR P ELER 2 GERREESEHARAPRESHERSFE), AFbE T (Priean
BHIRAF AP ERBI LY, HHMRIES, TS, e wr- g a Kb R s
RPEERR TN R G PATE T TN AP G E R . HR s £
T, B RTE N A R BN SRR R A G RE E R, s, fHRAKE . KIEI
Ty BFAER TR E RGP 7 ORI RS R R A A LB T LA P25 BRI 2. 7R
BRI, N BB S IR 1 B AL 5 (K KRS A5 S, 1 I P AR AT 28 5 PSR, BA

Fe k3271



R BRAT TR 800 PR T R B2 & 2016 4P 45 R4 75 4 2

RS R AL G A 5 R B MANEAMAL o RIS PATHRRRE R e, R, WA S
LB R BB R BRI, R A S EAERBGEE N H RS, I R SRR A 7 2
AR AR . I, AR TATEE] AT AL, RS AE A AT S
PATHLZ o (L L5 =il 55, BIEM RIS ARG LB Be . 2861 i da il 5 ,

SEHL A — I 1A) Rk 4R MR B A S AL S HL B A . (2) ZHF—Hdigplkss, HEHE4
B R RS REAT W 55 AR, SRS G A LR B A & 44 SO ANHEAT FR Al . #1200k 9% DA A /] 44 SCHEAT
Hk 5 2, WEZSEPRr & OL AR AL SE . BB B SR AT e & P& R /NEik & BT
et HUAAR A SGRE, WHRBEETIESMEEARES 5T, #ra-Fimotc. (3) M)
AT TR T 370k 55 38 A 4R 2 I TR P S SR, Se 2t o 2l . Jlsd AL IR iwind B, AT i
s RAE R, MEEE AT, HRE2MRGAGIT —Flilnibs, WARHHGEEA LS
WG AT AL G NIER R, 5 AT Hbs, DA fR P24 R SRR H S &
o] ——XF o PR /NCE S BT OB T, HULA R 4 R, BRI/ A A T T
WES5T, #TATHEDE. MR W EVRMEIATT, 2R KU B 2 =R R A
A BB N ISR 1T BT 58 Z B Bt it BEAT I MR ATT RAT B M . BLA =] 44 SCBkAT
HIfioF — i Il ARG A R H AL A 5 H B AAE 5 L AT RE S B 2142 5 A 2t
R A WSS AT AT AR KU PRI T A ARSE =05 (B 8 (e h SRR ED
SEHI SRS 5350 F 2 WA S 5 KA G i Ix Se bk BEAT B A, AN R B LA I 22 o
H R 5E 55 (52 By I BURISE Sy e ZE AT oMo AR N, A7) 152 5 il BE B AR HAT I DL R AT

PNy

I

4.32 REZHAT ALY

MR EE R & GEFRREEE AR A TZHHERTEL), AR &R EEZ LR
GG ZHWINRHIE T AFHES ., TR 5. RIS RGE S FTESS 5 Bt L ARAT R
) H B 052 By, JFAEREBE Rt AT 1 E, KB T e M ARG RN GE 12k
S LR E SRR S i AR S R H R A AE Sy A By RS BT T K T R A58 5 7 i R 4
X AH SRR R 5 G R AREAT R SR 4%, JF 8 I AL & 18] 1 R 18 58 A7 9 EAT 1 B s M o AR5 I
BRAGEE S LA A BB A &S 5N T AT 5e 2 5 rf s HBLIR H B A28 5 A 85/ 1) 534

A Gy B UE SR 2 H S &1 5% IRECH LIk, REILRHEAE S .

Zl

4.4 BRGNS R B RIS AL SR I B
4.4.1 REHAEEB T RIEABIEDHT
B8 2016 4F_E -4, Wi BARKINGES: T v i T RS . Wi, SRERFM AR

Foudk 3271



R BRAT TR 800 PR T R B2 & 2016 4P 45 R4 75 4 2

XEHIZE R T ECR IS, B 1 A REET, 3 AMEUrEiis, 5 AMBURANLIHE, 6
A S E R . XA AR A IR 1 15 2R LT .

A%, EVGERR S L B 3, 4 A M AR 26t A LSR5 T S PE RO AT . A
L B SRR, AERE R, IR R TS, FHr- e 2
B DA R, S SR R . ORI B T AT AR, (R
SARRIF, R TR

SeAh, SEARANC RIS TS, BT MBOR4ER @3 i . LT Rl b2 A K
HITEOLT, AR WL AT T T A BIES

#Beff b, SEEIaF R EE IR T HIRER R ZE . DURIE RIS ML SR AE 1 22 08 L .

442 REHAESFNHER
1k 2016 4F 6 H 30 H, AFEEAHAE N 0.7596 76, AR 5 W v 36 K% 0 -7.46%,  [7]
ANV S L B S v K R -7, 79%

4.5 BEAXNEREH . EFTHRATILEBKFHERE

FRT, ARAT B Al (O SCB T ARAE TR B M RAT B B e, BARIE R Calid AR
PRI AT Tk, (R SCE R EE RS OLIME . 2016 4 T FAERAT IO B B
BB B AT ATy, ST AR IR IR R G R THR RN KRR A R 5™, X5
SOMHRAT AT ROE. ANIEAS KB HHARAT B T HAT RO, XA EA R THER, B ATIRATR
BARTHRFRN 085 1, AETARGL. BIIRAIT, EEA T\ AMSESRI I FEERT, 2016 £ 71
SPEEARAT B AR /NI B BT o

TERBE SN, FRATAREE R BN 2 6 [R5 PR B S B SN, P IR O 20 A0 R Bt 3%
7, RS, R B RS R E K E R .

4.6 HEANREHAZEEMHERFSFRE B
1. A BOR & E AR
T

F10 ik 32 10



g AT IO TS B I & 2016 4 4R R 35 2

2 A BUSR HE R AR T < B S 2 I 2t R R
o

3. HRSHMEERES T N GIRTT Y T BTG 7RI E TAES ] f ik
(1 A"

NS IESMEZE RS, ARG BRI AR m g a . B
SENAEER A TREHE R A e R . A IEE I S A T B

FEIATEHE: U RATHU R A T B NRS I ERSE R, 5 S Al S
RN E SRR . PR AR A MR AR L Wl R AR VA B ZUERR A R
s [FIIE AR B 52 1) 05 9 DA SR FZ 7 206 A SRS A A8 5 5 2 4 G AR A T ATV

RN N AT RE F) J TARZ T

DER EERRIESRERmESAN, SAHEPE, T TR . BESTE IPIES
AR =LA BT R, VS EEIR S R R E R R S 20, S EIEF RS
W, GEMREERETEEEE. 2008 4 4 AMANELESEFHERA, DUTLLFERE
MR KR RIGEE ErFEFRE . R KERET R 2 REERE. B
PO R R R EIRE . FRAESMRENESSE, FESFHARARME
NI, FE SR BT A BRI T e

W, PR E SO, AT WA AT AN E TR O 285 A KRS FE . 2004
10 AN G EIA AR, LR R RS ZE TR, DUTE 2 R ik iR G . e
BEEREICE . FRPBHRIMEI KRS . B RZERAREEEH, RETTRSERSN.

P, SR, RGN RIS A R IHMTE A AR AL 0L, RS
AMRAF TR B R R RS R Bl R e, BEERIEE M. F2f
WG 2T, e A SR . e BRI, e ] .
SRR . LGRS U@ T e R GG SR . AR ml R
RIGACE . PP RERA . 2 RERA, PP RANESLT, [E e R

Y2, fREaeimgunis, HaElt, CQR(EPREUR &M TARIT). W7E RIES ALk
S A B L S R A N Ak TR TAE, 2005 AEINAELIEEEHARAR, YMREA
Jee AR SR 3 BT I, BTS2 EAIE 180ETF Jz 42 Lk 180ETF JkHz . #2274k 300 54 (LOF).
5 5w WA ETF S, B piERIRIESR A Rlfe 8 2. 2 iEBRATIR B . 22 QAR

EH
i

il

S

o

E
2

]n

]

2511 itk 32 it



R BRAT TR 800 PR T R B2 & 2016 4P 45 R4 75 4 2

50 fa ¥ 2% VAR 50ETF K3 443 et B o m s i .
Rk, eI g agH, TRERNt, mES1HW, CPA RENEM S M2 Bl 2 5.
MILE 2K RS EE S T TAE, 2004 4F 11 AN 23L& A RA R, SR S5AZ% B E] A

. ARSI AAEE, PUFREIEE A EH,

m

(2) FLEWRT
FE HAT AR E R B AT i S T R B 5T, JF A A 2 =R A A (L
AL -

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

4. BERHS 5 EMEER
ARG LIVFZ EENMER R 2RSS T RS NEANTHE 5.

]

5. Z 5BV JT Z 1847 AL AR AT B KR i 5%
Z 5 E R % 5 Z 18 T A ] B R A 2t R

6. AL IR E M A 55 IR i SRR R 2515 R
o

EE AR S A B IR LR B
At AN BEAT WO RS 23 T

4.8 HEFAETEANFESHA ANGRE ST - FETE BN
RIESWAE N AR S REA ANEUR T 200 N8l 4 9 7= 5#{E KT 5000 /3 eI TE

5 EEARSE

5.1 RPN FEESITE NEATEHILEH
AIRE WA, HEBRATRGARA R (BURFRAITTE N IR RAT I8 800 JAE TR 55

F12 ik 32 0



g AT IO TS B I & 2016 4 4R R 35 2

FHE (DUFRARIS”) TSI REF, ™Sy QEREREESE) FHALE SR, 4
A FAFEE NI A R E, DEERERENTRE AR TN, e RBUSSTHET TR
f 355 o

5.2 FEE AN EHNAR ST RIBEEANTE. FETE. MHEIEERLK Y

ARG WIN, AREEAMRE GEFHREREGR) MIUbA R, FE & RAFEE P
Mg, WA GEHNHREISERAT Vb ERME, SR E R ER TR S0 BT B: [l
WA A TE SR DA R 4 B FIOT SCEE T THEAT TN SR, RO AR 3 478 BN A7 (R 0 3 B 5 1) A Rr
A NF 3 AT o

53 EEANELEEREP UL ELFANFNESE. HHATERREL
AR I S HEAR . BRI R BRIl WS iRl (e W55 SRS i il
TR S B RAEFDE NERVEE A I H SR S8R #Em e,

6 FERMFXURE CREFHI)

6.1 ErEMMHR
it FAR: e PAFARAT IR B POIE 5 5% 3
sk H: 2016 4 6 H 30 H

Bfr: ARt
- AHAR EEER
2016 %6 H 30 H 20154E 12 A 31 H

BEFE - -
AT 33,747,343.35 60,601,701.37
ol = - 741,147.48
17 H R UE S 73,967.28 882,977.83
5 Ty VE Gt e 520,230,412.56 609,964,067.20
Horps RS 520,230,412.56 609,964,067.20

ﬁ/\;}&o\

figr 4 ot

B SRR R

e BT
A ARt =
SN IR 4 il %
IS YSCIE 77 B K - -
SR S 5,733.93 10,021.05

2513 itk 32 it




g AT IO TS B I & 2016 4 4R R 35 2

RSB ) - -
I AT R e 3 - 25,309,958.75
T e AR B - -
Hofth o = - -
B e 554,057,457.12 697,509,873.68
SRR A ATA E2ER
2016 %6 H 30 H 20154E 12 A 31 H
il - -
K - -
A2 5y 1 4 Rl 6 A5 - -
A S 7 £ - -
Szt (90 4 R % 7= 2K - -
AT UEZ7 7 S K - 19,992,326.44
JSE AT 82 [m] 3¢ 58,061.79 499,117.44
AT N R T 455,391.54 517,307.43
AT B 100,186.14 113,807.64
JREASY 5 R 25 B - -
NATAE 5 B H 98,175.80 317,281.98
A B - -
A ) S - -
A - -
146 ZE P45 47 it - -
HAh A £t 244,149.37 311,881.08
HAR & 955,964.64 21,751,722.01
R E R - -
S L 4 713,595,789.64 806,792,984.07
A B -160,494,297.16 -131,034,832.40
B ER AT 553,101,492.48 675,758,151.67
SURFIPTR B 81t 554,057,457.12 697,509,873.68

e fed ik H 2016 42 6 H 30 H, Fe Al 0.7596 T, e in il 4 728,186,922.66 17,

Hodr, e iFERAT O 0B 0.7596 TG, 45140 49,818,464.66 147

e PIERAT A A% 14

8 1.0298 T, A% 339,184,229.00 1i; A& HHUEERAT B (#1275 14#1E 0.4894 JT, WrHiLE i

339,184,229.00 17 »

6.2 FyER

S AR B PIPRAT IR B SO R A 4
AER: 2016 £ 1 H 1 HZE 2016 426 H 30 H

fz: NRMIT

BH

23
201641 H1HZE

L HAE
201546 H 9 H (&

14 713 32 ;U



g AT IO TS B I & 2016 4 4R R 35 2

2016 £ 6 H 30 H EEREMH) 2
20154FE 6 A 30 A

—. A -47,558,423.48 -8,093,458.15
LAE N 133,034.42 48,921.02
Horbs fEECRLEIN 133,034.42 48,921.02

e IISUYON - -

PR SRR R E RN - -

SENIREE SRl gt = IR\ - -

HAbF) 2N - -
2T RS (HR LA IES)) -16,530,767.00 662,826.17
Hrp: RER TG -25,069,862.81 -

FEEI I - -

ez Erand (& - -

PR SRR B e - -

i i il - -

ATAE T B g - -

JEE R 2 8,539,095.81 662,826.17
3 ARMELFL A (kLS HE 1)) -31,386,753.20 -8,827,852.47
A3 S aEs (R LA — 511D - -
5 AR (K PA“-"5 3151 226,062.30 22,647.13
B: = BH 4,349,629.63 859,661.68
1. EENHREN 2,863,736.91 184,765.34
2. FEE 630,022.12 40,648.38
3. WEMRS - -
4. oA 559,978.70 587,362.29
5. FEH - -
Fodpe S R0 4 R T 7 S - -
6. FHoAth 7k H 295,891.90 46,885.67
=, FiEES (GHREMmMLL-SEHE)D -51,908,053.11 -8,953,119.83
e i3k H - -
M. #RE GFTHmble--5EHE)D -51,908,053.11 -8,953,119.83
6.3 FIEHENE (EE&HE) THR
Stk BT IR R JOFR R R R 4
AIREW: 2016451 H 1 HZE 2016 4£ 6 A 30 H

Bfr: ARt
N
pijif | 20164F 1 H 1 HZE 20164£6 A 30 H
el S RATBFHE BB AT

—. BV ARG (O
v 806,792,984.07 -131,034,832.40 675,758,151.67
= RIS E TS AN - -51,908,053.11 -51,908,053.11

25 15 pidk 32 it



g AT IO TS B I & 2016 4 4R R 35 2

S E A S B R IR
1)

= RSB 5

AR ER S (1 -93,197,194.43 22,448,588.35 -70,748,606.08
B> DL 5 31 A1)
Hodr 154 R 144,192,885.40 -34,041,100.52 110,151,784.88

2. G A3k -237,390,079.83 56,489,688.87 -180,900,390.96
VO, A S M AR E
NG BE A 77 AR ) e 4 1
{HAFE) (HHE IR B ) ) )
HA])
ff FRFRARE (B 713,595,789.64 -160,494,297.16 553,101,492.48
SFHE)

AR AT A )
BiH 201546 A9 B (EE&AFRAEMHE) £201546 A 30 H
el S RATBFHE BB AT

—. WA AR (5
PPN 254,178,858.26 - 254,178,858.26
T RHISETES AN
B HE S CRIAR - -8,953,119.83 -8,953,119.83
3D
= RIFESMEAL G
AR ER S (1 391,396,056.71 -27,264,122.72 364,131,933.99
B> DL 5 35 A1)
Hodr, 154 R 406,356,733.14 -28,485,524.35 377,871,208.79

2. e (Al 3k -14,960,676.43 1,221,401.63 -13,739,274.80
V9. A m) B An BikF A
NG BE A 77 AR ) e 4 1
AR G IR Bl 5 ) ) )
B
B BRFAERE (& 645,574,914.97 -36,217,242.55 609,357,672.42

EAFHED

TR BT A 55 1R AR 7 o

A 7.1 R 7.4, MR TR NZEE:

REEHEANMTIN: R¥E, FEXITTERTIA:

6.4 FEMHE
6.4.1 BE&EAEN

BEE, TPARATIAN: B

P2 PIERAT IR B SO SR B G (DL T iR A E7), REFEIFFREBEHE RS (LT
FARH EHIE B 427D UEMEVFAT[2015]913 5 (50 -1 T 16 22 AR ARAT 17 By JUEZ# $5 08 2k VB A it

2516 itk 32 1



g AT IO TS B I & 2016 4 4R R 35 2

) HkziE, he e SEHARAFENE A E 2015 48 5 / 28 H A 2015 4 6 J 3 HikMWfE] (A
MNP, SRS 2K B 2T 55T CREBRIE A 10O SUE T H B 22k 1] (2015)
3675 60971571 B21 SR G, MR EIEM Sk SR =M. HEAFT 201546 A 9
HAR . RS NRARIFHR, FEMRAE . BOrR S RIIBRIAERE S e (Re)
NN 254,156,933.22 o, {ESEER AN A BAF R B 9 NIRRT 21,925.04 J6,  BLESEHCEEE: O
B A A AR M 254,178,858.26 JG, #T4 254,178,858.26 3k G il AKE &I EEH N A%
HEEHARAT, EEREMSICHAT EIES SIS HERITTAR, BEILE AN EE
1T A A PR 2 7]

ANFE G (B S A AL S A 2 FPIEARAT AR U GOIE S 40 B R G (R BRI 40T (LA TR Rk A e HhiiE 4R
ATB AR M2z PIEARATHR U0 JOIE SR 30 2 4 (M AR g B S A0 C LA T fa kA 22 HPIEARAT A 310
R PEERAT R0 GIE F3 30 08 B 4 PR R USC 35 263 A0 C LA Bk H 22 vPIEARAT B AR Horh,
e PERAT A AR 2 PEARAT B AN B S BRC LR AR FE 1 MBI AR,

FEAR 22 FPIEARAT A BIURIAE 22 FREARAT AR A7 ST PN (R B A S T H A 2 1) 5 4 0 400 AT B e
H REEERAEMA RS HIIBRIN), AEEE R IATHE N BT 5. e W aHT R o
NEANSTHEER 12 A 15 H GBI HIRIE . 244 hiE AT i 3 & m B i K T el T
1.5000 Jo i 8 422 FHIEARAT B AN S 54l /N T 8035 T 0.2500 JoR, AEE K AT B & 1A @
G AT 5

ARG RO B N B RSP SR T, A8 e BRA T4 U 1o IR 2 4% B o) i
Fofb 5% CELES /MR B AR B S EIE 2% e TS BUIE. IRt [ e i ah v
PEOCEfL AT, S i, ARG A6 HOTEURGR. I, ARG
(BB Gy a6 5D . IR J . 07~ SCHRRIE SR . il ARATAERE) DL sl b [
M2 FRVFIE SR I A Sl TR (R & b BRI SIS e

QAR B LA UG Fo ViR S4Bt A i b, BEEEEAEBATE ST, TLLEH
EAPNES S ASTENEE R

R MBRA GGy SR TREF I AT T & 50571 90%, #5 T HiEiRAT E AL
3 B e 28 30 PRy BB LU AN T AR B 2 < B 1) 80%,  BENAZ 5 H H R AEFT R ISR I BT ORAIE
EUUE, AR ORI BLE B B A —4F DAL INBUR G 835 UM T 2@ B3 E ) 5% .
BGIE JBEFE 3 7 S HLAt <6 Fil TR (R 1505 U A1) Ak RV e vk L BB A8 LA 80 R AA T

U FEHNE RN Z L ZERA AR R, AR S ) B A5 v, 2 it < R 50 B3 el 2 RO S T 2

2517 jidk 32 T



R BRAT TR 800 PR T R B2 & 2016 4P 45 R4 75 4 2

AR I e )P ST ALIEHE DY 95 96 x I HRAT FE A 2 6 + 5 %6 x [FHIIARAT i A2 R R (BUR D

6.4.2 SRR EAY

AR 5541 3% i HE e R A ATA 1 (il 2 T I — AR ) LA R LSS AT B AS AT 1) FLAs
STHAEN . SEFAEFE AR DL ALAAR G E  CRU R AR dlh ot e gwi, [FS, XFER
aTH NS B TT 1, 2% 7 EIER RIS S BITH GEFR R G S TR E
48500 HENER 2 e R O T BTUE I B R RSB 5 I HR R R L) COCTHIEFR R
T PAT <Al 2 THHE NS f A MY 55 S A WU THI A S IR AN ) . GIEZR R 58 R 15 B e 3
IR GEFHBE IS B BN B SN 5 2 5 CEEREMAASHR). GEHRTEE
SR BN 5 35 (STHREMNERI b 45D GEFR A5 B3k EE XBRL Bl
5 3 S <A A R > S A EIE 2 B EIRIE SR 4% B G B A (1 AH SR R o

AN iR LA T G B4 B N B SIAR

6.4.3 AE AV 2 THE I K HAA R 5 B P B

A4 2016 4F 1 H 1 HZ 2016 4F 6 / 30 H LM SR AT & ol vHAE i sk, sk,
SRR R T A SE G 2016 4F 6 T 30 H AW SHIROL LA A 2016 4 1 3 1 H & 2016 4 6 /I 30 H 1E3[A]
28 BRI G AR B 15 L A5 A5 R

6.4 4K EHFTRRAKSHBOR. KT SR —HERREHR —BHIHRH
AR IR 2T BOR . it fhivh 5 il — W AR A — 5.

6.4.5 SHBORMETHETHRE AR ZEE EHHLY
6.4.5. 1= BURARE K ¥
AR THYIE A AE 2 T BOR AR

6.4.5. 28Tt 722 58 B UL B
A2 HRIAEE ST TR

6.4.5.3Z45 HIER DL
AL AR 2 I

6.4.6 BT

6.4.6.1 E{ERI
H18 itk 32 1



R BRAT TR 800 PR T R B2 & 2016 4P 45 R4 75 4 2

S S, WEGE. ERBS SR FIRGE, B 2008 4 4 H 24 Hilg, B (RS
5o EIERBLR, SR 3% B 1%0;

ZESSBEAbE, WBEE. ERBS AR RE, H 2008 4F 9 H 19 Hild, B k)5 %Ik
77 (B o ENERUBLR SN ENIERL, 32AkJ7 AR, BERAE;

AR B 5B 55 )R A i [2005]103 53¢ (58 T I o3 B il n i A SR BSOS i) A )
FI) BORUSE, BB B S R e DR AR A AR 2R P A AR 2R ST A X T A A AL L, R
AL ENTER -

6.4.6.2 EMLAL. HEEAT

R BEE . E X% S RIMF[2004]78 530 CRTUEZF R GAUBOR B A FE,
H 2004 4 1 A 1 HiEg, MHEFRREE BHERREEE, TGRSR RS EENIEH
BB LR BRI ON, FRER R AEE A ;

IRAE B E KB5S SR [2016]36 5 3L (58 T4 IHMHEIT & LA SO (B A3 1 mt i n ) 19
MoE, GESbHE, 5 2016 45 H 1 HAR7E 4 Fl A 4 HHETTEN VB E R R AL SRl
MNA T, BN E BSOS BN . SHIEZR R BTG G R s e, JHGUE
FRRIES) EE NSRS LR E. BN RN B, Ef. 7B E A
GAERMERL: AFFCR BINAE S B B

MR ECES . E R BLS5 R Fi[2016]46 530 (o0 Tk — 20 B 4 i #E T & S5O il il A
RBCRAEATY FIRE, TR 2T NI B 4 i SR B 4 b 525 X R BN S AE R (B

RSB B K55 e R FE[2016]70 530 (O&T G Rl LA% [F) Ml A > 5 14 {1 B UK 1) #b 788
JY RUE, WIS R B SRl i [FEAE DL SR S Al iR RO S e (B B

6.4.7 KEEF KR
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

RIKTT A4 FK SARERKRA
g REFHARA R (LIS R HEEHN EEHEIN
Hh AR AT e AT PR 24 ) (L HRAT) HEEE N RSN

6.4.8 AHik 3 K AR BT HUISI IR ISR BR T 32 2

F19 ik 32 1



R BRAT TR 800 PR T R B2 & 2016 4P 45 R4 75 4 2

6.4.8.1 BT KRBT G HBITTHITHR S
6.4.8.1.1 BERSH

AR AR SR I SRR 5 58 By BT AT IR AL B

6.4.8.1.2 BLER 5
A F G AR A HA A B I SRR 38 5 BT T BGIEARE )

6.4.8.1.3 BB 5
A FE G AR A HA A BT SRR T A8 5 BT T R A

6.4.8.1.4 fFZREIWALS
AFE G AR WK @ ST 28 5 Bt HHT R AS 5

6.4.8.1.5 MAHREBE A B S
A F G AR A HATC B AT SR AR 4

6.4.8.2 REXHIREN
6.4.8.2.1 E&EHR
Bpr: NRMo
A AT LE A A
WiH 20164E1 H1H £20164E6 7 | 20154E6 H9H (GE4&&HAE
30H BH) F2015%6 A30H
AR A B e NS AST A B B 2,863,736.91 184,765.34
Hodr: SRS Y3 3% 67,734.27 8,351.98

VE: G — H SRS R HE I 1.00%IAE 3 T HR . THE AR

H=Ex1.00%/44E K%

H Syt H ST A 5 45 21 9

E Nl — H R4 0 7= 14

WEEEHPFEHIHE BHRUEGNHAR, A KISEHNGIESTE NI —
U5, HESEEANTRAEHE 2-5 AN LEHANEES M= rh — RIS AR SE A Fi8E
FETRE RS H B FTHD BUSE T3 SIS, SR HIGE .

6.4.8.2.2 HE&IEER
A NRMIT

20514k 32 11



R BRAT TR 800 PR T R B2 & 2016 4P 45 R4 75 4 2

EN L A AT B A 1]
| 201641 1H £20164E6 7 | 2015426 HOH (F&& R4t
30H H) F201546 30K
2 W AR I 4 B SCAS R A 2 630,022.12 40,648.38

VE: BEEFRE dnT— H RSB E N 0,229 F SRR THE . THETEI R

H=Ex0.22%/ 44 K4}

H vt H R HE A ST 2

E AT — H H e 5  i3HE

ReE RIS BHRTEEMAAR, A ESEHNGEETE N —
Fum, hESEEANTRH E B 2-56 MIAEH A MG h— RS S R AR N ik
TR RS H BT/ BUE T2 ST, SEAS HIINGE -

6.4.8.3 5 REXT5 #EAT AT A R ML T 37 I 67 (85 1B ) &2 5
AR AR A R 5 R I HEATARAT 8 [R) L T 37 ) 52 (2 [ ) 52 5

6.4.8.4 BREGTBEAREL KB
6.4.8.4.1 MEWMNELSEEANCHEEREBREARELSKIBN

AN G 2 e AR IR A R e A

6.4.8.4.2 MEPARBRESEHEANZSMHAR KT B R A EE K HI
e PERAT IR B 2 A
ARSI BRI BN AN A IRIBOT T AR AR BB AL 4

6.4.8.5 HIKREXT RE KRAT R ARBUL S BRI B

. NRMIT
A AR T ]
20164E1H1H £201646 30H | 201546 H9H GE&&FAMH)
KITT AR
%2015%6 H30H
PR R A R RNIPSNIPN AR 42 %0 R RNIPSNIPN
4R AT 33’747’343'2 127,077.09 44’414’576'2 48,921.02

6.4.8.6 AESFERHEHNS 5XRETAMIESFHIHENR
Teo

F21 itk 32



R BRAT TR 800 PR T R B2 & 2016 4P 45 R4 75 4 2

6.4.9 FAK (2016 4E 6 A 30 H) AEEFFHMEZIRIES

6.4.9.1 BHAMHT RAE RIS T HRFER B ZRIES
AR G TE PR 148 5 AIE 5 110 1 B R 35 (A3 A2 PR AE S

6.4.9.2 HIRKFA HEHFRETUERZ RBE
AT AR SRR 355 A7 8 I 45 R S0 52 PR I 52

6.4.9.3 FAFKMHIF IE R ML 5 HAE IR 5
6.4.9.3.1 RATH T HFFFIEE Y

BEAMREWIR 2016 4F 6 H 30 H ik, AHE:G I ERAT A 1737 15175 1E [0 W 58 5 T B 32 H
(5] P HIE 25 R A o

6.4.9.3.2 X G TSI IER Y
HEAMEWIR 2016 4 6 A 30 Hil:, ARIEETERMNFHL 5 T iin 5 1E A 5 RS2 1
[ AL 55 R A 0o

6.4.10 H B FEMM ST TR T E VL R HALZF T
6.4.14.1 7K F I
BEFRNOERH, AT 2 U W R W 30
6.4.14.2 H A 9510
BET R, ARG IO U] B Al E T
6.4.14.3 Il S5 i R AL v
AR BHHEC T 2016 4 8 H 23 HAARF:SE A G HAHLHE.

7 BRAEWME
7.1 BIREEHEFZHEEMR

SGRisas. NRMT
AR S MR B

5 Tl S

75 i H G 6l (%)

1 VT RS s 520,230,412.56 93.89

Hor, e 520,230,412.56 93.89

22 i3k 32

=



R BRAT TR 800 PR T R B2 & 2016 4P 45 R4 75 4 2

2 IFi 5 WAL A 15 - -
Her fii ; )
B SCRHIES - )
3 e R ; )
4 ST A - )
5 SN IRAE i 7 - -
Forr: SEWr I ) SEN IR & <l ) )
B
6 AT MG TR 51t 33,747,343.35 6.09
7 FoAt % 0 51 7 79,701.21 0.01
8 it 554,057,457.12 100.00
7.2 MEBREATVA R BERRAE
7.2.1 RERBEHARETUSRORERERAS
SRR AR
RAG A5 VAV iNIEl R R
(%)

AR BRG B - -
B R - -
C |k - -
D |1, #Jy R BOKAEF=RME RO - -
E @5l - )
F R AEE - -
G |WilisHi. GEAMBENL - -
H Aol - -
| (5 RE BAEAE EEAR RS - -
I Bl 520,230,412.56 94.06
K |tk - -
L [FSTRIR 55 RS - -
M [BFERF A AR R S5 - -

23 3k 32 I



R BRAT TR 800 PR T R B2 & 2016 4P 45 R4 75 4 2

IKH S FREEAN 2 e B 7
JERRSS . BB HAd AR 55,
HH

PR S TAE

AL R E AR R

»w | |O |Tv |0 |2

N
Sy
op

520,230,412.56 94.06

op
:ll-/

7.2.2 BB HAR BTV ROBERRAS
AT AR AR A BRI IS

7.3 BREA SO E LB SR E LB RN R4 B R SR A
7.3.1 JIREBI R A RIE SEEFFE AN R+ RS R 4
SRR ARG

R T
e | REAY JiE 2 A4 R (k) A fprE
B L A51 (%)
1 600016 RAMRT 9,451,793 84,404,511.49 15.26
2 601166 PVARLT 4,273,445 65,127,301.80 11.77
3 600036 AT ARAT 3,305,462 57,845,585.00 10.46
4 600000 THRHRIT 3,463,505 53,926,772.85 9.75
5 601328 LIBRAT 7,544,494 42,475,501.22 7.68
6 601288 FANVERAT 12,243,656 39,179,699.20 7.08
7 601169 LR AT 3,248,159 33,683,408.83 6.09
8 601398 TRERAT 6,909,569 30,678,486.36 5.55
9 601988 o ERAT 6,750,908 21,670,414.68 3.92
10 601818 JERERAT 5,100,558 19,178,098.08 3.47
e BBER TN ARSI BTG I R, S e 505 3T R 8 TN Il 1~ 4
PR 13

7.3.2 HIRBRRIFE A SO E GBS T E LI e BT 42 B R SR AR
AT GART AR AR A BRI L

74 WMEFARER T HASHERZES)
7.4.1 RIS SHE RIS T FH 2980T 20 4 KR A4

St AR
s | omEmewn | meEak | AMZIEASE | Suiien |

2524 513k 32 T



g AT IO TS B I & 2016 4 4R R 35 2

P A LA
(%)
1 601169 e AT 24,042,415.23 3.56
2 601166 Ml HRAT 22,161,703.15 3.28
3 601288 FMVARAT 19,508,826.78 2.89
4 600016 RARAT 17,044,269.15 2.52
5 600000 THRHRIT 16,781,403.16 2.48
6 601328 ZIEHAT 15,203,602.92 2.25
7 600036 FARRAT 11,801,489.77 1.75
8 601398 TRRAT 7,204,795.00 1.07
9 601988 [ ARAT 5,629,698.00 0.83
10 601818 FeRKERAT 4,773,236.82 0.71
11 000001 P ARAT 4,671,300.88 0.69
12 600015 HEH AT 4,214,530.38 0.62
13 601939 HBARIT 2,711,082.11 0.40
14 601009 AT 2,459,406.00 0.36
15 002142 TUERAT 2,244,955.24 0.33
16 601998 S HRAT 1,741,472.10 0.26

T AT RN A 24 KSR i RS BN AR LU ) 3181, AN A SRAE 5 9 A

7.4.2 RFSEH W HIRIE-S R FE 2980T 20 4 KR A4
EHA: AR

o7 A 4
F5 i ZEARHS, Ji S8 A4 A R 132 A P A EL A
(%)
1 600036 FARRAT 44,415 247 46 6.57
2 600016 RARAT 24,946,787.26 3.69
3 601166 Ml HRAT 17,752,486.58 2.63
4 600000 THRARAT 14,295,708.47 2.12
5 601398 TR RAT 13,781,735.61 2.04
6 601818 FeRKERAT 11,559,429.55 1.71
7 601328 S IERAT 10,958,972.56 1.62
8 601288 LMV ARAT 10,200,799.95 1.51
9 601988 [ ARAT 10,117,090.67 1.50
10 601169 LR AT 8,875,146.89 1.31
11 601939 BWHAT 8,719,824.31 1.29
12 000001 A RAT 6,266,093.97 0.93
13 600015 HEE T 5,627,384.37 0.83
14 601009 B ARAT 3,361,753.93 0.50
15 002142 TUERAT 2,607,602.82 0.39
16 601998 HSERAT 1,985,160.92 0.29

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

25 25 itk 32 it



R BRAT TR 800 PR T R B2 & 2016 4P 45 R4 75 4 2

7.4.3 TNBERH A B8 R S B R N B AT

Az NRMoT
SENBEEERIRRA (RAS) S 162,194,186.69
SEHRERRN (3E) B 195,471,225.32

7.5 FIRIEEGIF A ROFASFREAS
AIE AR RARFFA 557

7.6 AR I% A SOYME b 2 S B 715HE b R INEE PR B0 T2 R 4503 B A
AIE AR RARFFA R

7.7 AR FMME b e B 5HE R/ N BB +48 B SCRAESF 3R A 4
ARSI AR T AR RFAT B SRR SR

7.8 MEPRE A RIME HE ST FE BN PRI LA R &R R T A
ARG ARG AR RFFA ST 2RI

7.9 SPAREE A FOMME o B B 15HE BB /MR B AT A8 BUES 3E 4
AIE AR RRFFABOERH -

7.10 REWARAZE ST R KIBARR I 2 E O
7.10.1 REPARA T SHH KB B Re A1 20 B 4

ARH G ARG AR RS A B 02

7.10.2 AESER BRI BOR

ARG AR G IR GBI O E ARG BUBAR 0L, AL GoR AR & B, BL
EMORME N TEZEN, AR TR BURMEHE EERRAMNEL . 5 TRt
“4.

AIEEAEBAT AR ISR, K@ IESF T A B T s T S w /e, JF 45 & IR
B R AR 3SR L R A A AT

ARG IR T F BB AR I B WS i e . JRBNIE SRS, L B IR L ARk,
VEIHEAT BT, DARRRE B 4L B R XU

TR T2k B PR BRI B R P SRS S A E 1Y) AT R A I R A E AT

26 514k 32 11



g AT IO TS B I & 2016 4 4R R 35 2

711 SR IR AT A3 B ) B U 5252 5y 1 1t
7.11.1 A E A S BORBOR
RIEAIL GG AR, RS AR TE G
7.11.2 REHARAZE ST B E GO G SRR 25 B 48
ARSI AR T AR R R AT [ £ 0 6

7.12 BRA AL MiE

7.12.1 AMREWIA, AEESEBAHTT AR FRAT BRI ML R A R, AR

G i H AT — 5 W B AEAERZ B ATTHE DT AL TSI

7122 AFL GBI T A EE T, AAFAERBE T 2  f FIE &I B SR 2 AN IBESR

7.12.3 FAAR FA B I BE = R
Bfr. NRMIS

5 AR

1 A7 H PRI & 73,967.28

2 JEMSCUE 5785 S

3 S UL il

4 VLRSS 5,733.93

5 JSZHAC H

6 FoAth SUSCER

7 et

8 HoAtl

9 =it 79,701.21

7.12.4 FARFEA K40 T H BT BT B 535 A
ARSI AR AR R b T RO I AT 57

7.12.5 FARHI+ 4 B E A E Z FRF IR B A
ANHe AR AR B T R AR B8 AN A7 AE SR 52 [R5 DL -

2527 jidk 32 T



R BRAT TR 800 PR T R B2 & 2016 4P 45 R4 75 4 2

8.1 MIARESHIFE N BEAFFANGH

8 E&MBRAEAER

Grasafr: A

IS EPN 1]
HHEN | — —
P IR AES S YN &
BB F
‘ L EPSErx b B
) S SR ESERfE ]
LA Eb 3]
e AR AT
98 3,461,063.56 | 254,771,024.00 75.11% | 84,413,205.00 24.89%
BB A
ez P AR AT
100 | 3,391,842.29 | 49,553,093.00 14.61% | 289,631,136.00 85.39%
B2 B
ez P AR AT
731 68,151.11 | 3,469,715.00 6.96% | 46,348,749.66 93.04%
BE
&t 929 783,839.53 | 307,793,832.00 42.27% | 420,393,090.66 57.73%
8.2 iRk EE LS +EZFEFA
e AFERAT R B 2 A
F5 IS EPNEA FEE A () & T R A L
JA[3IF 2 B 44> N
1 i .%E{Tﬁjﬂm AIRA 70,312,237.00 20.73%
[=]
IR 2R E A R
2 N E] — B 2 AR AR IR 30,800,000.00 9.08%
FAR I 4
3 PR NERS AR A 23,010,429.00 6.78%
FTLL RN £ N N
4 ACHTHRERK jﬁ* AIRA 11,904,609.00 3.51%
[=]
JURE AR R E A R
5 N — B 2 AR S PN EE 10,930,000.00 3.22%
F TS
|'l ~7 ‘\A 1A974N
6 LA FIU ™ iR Bffmﬁ 9,000,000.00 2.65%
RAd—HAXSE
A 7,669,738.00 2.26%
F 7 6,324,681.00 1.86%
7B — R — 6,009,854.00 1.77%

28 ik 321




g AT IO TS B I & 2016 4 4R R 35 2

EuEH R T CPPIL 5
R mEH

i RN IR AT PR A 7] - T3

10 e 5,608,835.00 1.65%
Ae
e AT 1R B4 24 B
Fe A NAFR KA ME () b5 b T A A B
ROV RH K
1 LSS R R R A 30,022,900.00 8.85%
PR 22 ]
2 ZHE 8,011,212.00 2.36%
BT R ST A E —
3 475 30 #31 (FRJy1EIE) £ 7,052,195.00 2.08%
HEREETT
PG 5,782,534.00 1.70%
FEF 5,517,600.00 1.63%
FEF 5,113,300.00 1.51%
PR EIEAR T AR —
7 SR 4,500,200.00 1.33%
PO R ’
FAHR 4,386,014.00 1.29%
i 3,997,000.00 1.18%
R E S A TR A A -
10 FERE L WRE R R A 3,960,000.00 1.17%
G156
e A ERAT Fa B S
55 FrE NZR FEEmE () b7 b TS A A
B USSR E TR H IR A
1 A — B TE T2 SRS AL 1,833,870.00 3.69%
S 2 554
R ANEFRS AR AT 1,043,017.00 2.10%
L 500,000.00 1.01%
PN R S i
4 o 368,084.00 0.74%
BRAE — [ %4 °
5 M Sk 345,944.00 0.70%
6 Z2 XN 265,317.00 0.53%
7 25 [ I 204,098.00 0.41%
8 =75 204,098.00 0.41%
9 Sk 180,000.00 0.36%
10 et 121,433.00 0.24%
8.3 HiIXRELEBFEANMNLANRFTEEAREEHBN
i H B & i FrEhaas () 7 3 4 474 L A5
e g AEERAT R B
I NIV IN A !
RS S N —
g e e PR R

2529 itk 32 T




R BRAT TR 800 PR T R B2 & 2016 4P 45 R4 75 4 2

B

e PUERAT IR E 0 2

5,557.01

0.01%

it

8.4 IR ESEEAKMLNRFFAATFRAZES AT EEXFKFELR
A F FPE BN BT 5T AR 12 R R i AU BB X ) 0;
AT B ) B 2 PR A AL S LS B R X )N 0.

9 FTFERESHERI

HAr:
HiA g FIFERAT IR | B iE AT IR S | IR TR A
A 34 B Pad

REeAHAERH (2015 46 A 9
) 3l (L 91,040,725.00 91,040,725.00 72,097,408.26
A A HH ) 4 3 A0 369,338,073.00 369,338,073.00 84,613,896.80
A A 4 R ) £ A 147,142,242.95
P AN H I 4 A [ 3 00 - - 242,245,363.09
AR SHE SR A B 1y A -30,153,844.00 -30,153,844.00 60,307,688.00
AHR A AR T A0 B 339,184,229.00 339,184,229.00 49,818,464.66

10.1 BEE&MFFRE ARSI

10 BERFHER

T N T AR AT R R
102 EEEHEAN. ESFTEANENESITTERINERAERS)

T

10.3 BRESEEAN. EE&M™. B EWFHIFR
AT LASE G . ST E LS IR . SR IS B TC MRS I 7

YRR

10.4 BEEBFERIFH KT

AR I JE S AR B R (R 2
10.5 % A BSOS & THME 55 B

AR S A AR i R RS D e T TR S5 T

106 BEA. EALEREEEANRZEERLTFHER
AR ATEEN . FE NS EHPE BN G2 B B 115515 00

304k 32 71




R BRAT TR 800 PR T R B2 & 2016 4P 45 R4 75 4 2

10.7 EEMAIER AR5 BITHA X ERL
10.7.1 EESMRUESAF R 5 BT R E8R &AL

SRR NRTT

. W52 5 R
SBra | Wt U Bt IR e
P em | Eass 4 o BB
- A LA L i
PR IES 1 - - - -
ZAZ ISR 1 249,733,876.44 69.82% 232,575.82 69.89%
FRiFH 1 85,469,662.08 23.90% 79,598.27 23.92%
KT 1 14,871,495.23 4.16% 13,552.40 4.07%
EfEEFR 1 6,671,920.58 1.87% 6,213.54 1.87%
E &% 1 918,457.68 0.26% 836.95 0.25%

T 1. FFRT RIS ) i B bn ik

HEEBANNGUERIEFZENN, EHHEAZ S PIeAREGUETR LT, EFArHEA:

(1) WEEHEMTE, i, B NEmliE, JFaen eit sk m B R E 1R,

(2) WHFESED s, A E R N RL TN G, e A X A 55 /R 2, SRt

B T TR AN AT R S5 5

(3) AA S RIAE L, RENERINHESN 2100k 55 15, BRORBREEHURZ AR BEIR, dk e

F AL

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

2. FriH T A5 BTk e .
(1) A5 H OIS T IR R 55 HEAT PPAY

RG22 S RV RN kA B3R5 5 onie BARERT (IR R S5 VR INED X eik

52 5y FIC I3 1o AR 55 AN 2R 5 S D HEAT VA o
(2) 5 G5 Hoo i %K)

S T HE AR B A0 5 7025 7 O VR 45,

ICHIE S ZR) » WU AC 5 oo ZPE G A BEAT 1938 .
(3) fRIEAT 5 B yu A4 B A2 /) il A 22 P 4tk

NP E BB PRI T TR GO s 5 o E AR ) R 237

BEATH R, JFEEEHE L.

OGS PISEPSIETR=PN

F31 k32

2
LRty

FIEL A Foo, HE (s

PGSR




R BRAT TR 800 PR T R B2 & 2016 4P 45 R4 75 4 2

HEEHNSEAER NIRRT GRS Bl i) , JREREEITE Ao

3.0 I A B e AL 77 R 52 5 BT ) A BE G O

T

10.7.2 M FESR A 73 5 BT BT HARESS SR I 1B 5L

SRR NRTJT

A5 [BW5Z 5 BLIEAE 5

S 4k 5%%@ i 2 ] ‘ i 2 AL

LR | R | B | MR | RS | IR

W Ll B LE Al A LA
P P E S
ZAFUESF
HZRIESF
KIS
ER Rz
HEE %

R SEEARAF

H32 74320

—O— 7" #E/\HA=1+"H




	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
	7.2.2 积极投资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
	7.12 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 期末上市基金前十名持有人
	8.3 期末基金管理人的从业人员持有本基金的情况
	8.4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


