g @Rk (DAX) 25 RITBEIEBOE S B L & 2016 F4F ik i

HZEREL (DAX) R GEFABAFEIHIEFTTESE
2016 SEFEFEHRE
2016 &£ 12 H 31 H

HEFBN: ELEEEERFRAF
EEEEN: HEBRITROARAF
WEXHHE#: —O—b&E=A=1+/\H



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

81 EEERKAHEXE

1.1 BERR

HEEHANEES, FERRUEARRGTEERAGEERICE. PR EE R, If
X P 2R B L AR AN SE R M AR ) SOE R VA BT . AEERE T A =2 UL Bk
SERBETEE, HHEFKEK.

HEIEE N RAT R A R A RS AR S S FBE, T 2017 453 H 24 HER 7 AM G+
S Fabn . AR FHESECREN . WM&kt BRAGIRESENE, RIESZABIE
TER MBI ER. R MR e ORI R .

B RS LRSS . B iR 57 (0 ) BRI F B 77, (R RIE SR 4 — e A

BE MG AREHARRRI . BTH R, Bt & 7EE 508 SR w8 A 4 ] 15 A
AR E VR LY N R T

A HE 2016 41 H 1 HiEg® 12 A 31 Hik.

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



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

1.2 B3
81 B EIRTR L E TR s 2
L1 FEEHRIR oo 2
B2 B T o 5
2.1 FEGFEARIEIL oo 5
2.2 FEGTERIULH oo 5
2.3 G TLNFIIEDTEET N o 6
P g IR B g o ) N 6
2.5 AEEIHEE TTTR oottt 7
2.6 FLAIFHTETZERE oottt 7
§3  EFEWMFSER. BEBERIBEFNEFELTEIL oo 7
3.1 FHEETHEIEFIMEFEFEFR oo 7
3.2 FEGTFMEIRII oo 8
3.3 1 ZAFEFE G IR I TCIE L oot 10
B BT ARG oo 10
= N S 2SS 10
4.2 FIIF R IAN AR SIB AR ETEIURI B e 12
4.3 BN BN A DI TRVEI oo 12
4.4 IR HA N S 38 BT RIS AL SGERILATUEI oo 13
4.5 NN AT WEFF I SATWGEB IR s 14
4.6 IR ERE A FE G I W BIREIL TAETEIIL oot 14
4.7 FI ARG AN ZE A EFEP EF I UL oo 15
4.8 B AR A BA P FE SR M ECIE L ATTEI oo 17
4.9 e I BN AL S A NBEIE S B P I E TUEAE T I B s 17
B0 B B ARG o 17
5.1 RGN AFEGFEE NIEHSFIETEILIT B oot 17
5.2 BB N IHN AR SR TS E M . HETHE . FNE OSSO B 17
5.3 LB N AME ARG I 5515 BN AR S, MEFAITEERREL s 17
86 BT TTR I oo 17
IR Ry =y (3 o c AT 18
ARG e a1 11 1 OO 18
LRI =N RO 18
ST AEREMEZTHRIR .o 19
7.1 BEFPHUTIZR oo 19
7.2 FUTEZE oottt ettt 20
7.3 FTHHBRGEE GEETFE) ZEFNZR oottt 22
A = OO 23
B8 B L AR .o 46
8.1 IR IE B T ZH B I oo 46
82 IR ANEER (HIX) UEFHRTHIHIIAGE LT ITTT oo 47
8.3 AR AZAT VA ZE A R T IR AT oottt 47
8.4 TREUIR T IR FL A o E o5 48 5 A LU N HE P I T A B B A e 48
8.5 R A HA P AL RS FE R LA T EE KBTI oottt 51

FEI3TH6

o
=il



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

8.6 WIRILMIFHE FHAE I P RIVTITFTLITILL G oo 52
8.7 WKL A Fu B o 4 B8 7= 1 LA R/ INHE A AT LA B 4 BE AR oo 52
8.8 WAL A Fu B o 40 B8 7 4 LU A R/ INHIE A4 B A B8 77 SCHRFUE SR B B 52
8.9 IR LA Fu B o 40 B8 7= 1 LU A DR/ INHE A4 AT 48 S AT AR i B A 53
8.10 MIARIZ A~ SUMMA o5 H <5 5577 1B LU N HE R AT T A4 R SR BN e, 53
a1 R - 17 AT 53
80 B I I A B D 54
9.1 HARIEG MR N EUAFE NG oo 54
9.2 HIR BT B T T T A o 54
9.3 WIARFEEGE TN NN GUFEFA ARFEE BT oo 54
9.4 JHARIESE TN M B A A ISR HUA B X BB e, 55
§10 FFHEREEE M BATT ... 55
S1L B RTIIBIZR o 55
111 FEGAR BT AR LI oo 55
112 BEEHA . BEHREANNLTIIRESIEERIINERATED) s 55
113 WREEFHN ., FEEMT7. FEEFEE WS HIVFIL oo 55
114 FEEFETITRBEITELIR oot 55
11.5 AFEE AT H TF I TS TG DL oo 55
11.6 BN, FEANLHEZE N R ZREE R TTEFTE DL oo 55
117 FEE A FHUESR A A 5E G B TOHI B oo 56
118 AP EL I o 58
§12 MR B E PRI MBI B B D o 59
SIS BB I ETR oo 60
131 BB A H TR o 60
R G L 60
13.3 ZEFTTIR vttt ettt 60

#
N
A
N

/

[o2]
o
=



1

R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

§2 EHEMN
2.1 BEEAREN
B xS FR ez H Rk (DAX) 58 5 AU AR HOE S B 7 ik 4
FEETRiFR fe22 185 30 (DAX) ETF(QDII)
) IR 1 [¥ 30
B4 F A0 513030
A2 o A 513030
HegriafE =X 5 B (ETP)
FeaRAH 201448 A 8 H
REEHEAN B G E AR A A
HEFEAN AT IR A BR A A
A A A BE 4 A A 171,279,000.00 17}
B g Al AR A EH
HE G AL T HIE SR A 5 T IIESRAE 5 i
ErH 20149 H5H

2.2 By

Bewt Hix

B IR IR E I8 SRERER i B 5 S BRI R 22 (R iR /MK

ARHEL F BRI se AT A, B 58 A4 MR 1 18 BB R 4L P % A EE A
ISR AL G, FFAR AR B4R B B S S A B AR B AT A N
WHE . BIRFIRTE L CIimah A 2 . B A R . VAR 1) 55D
FEICVEIRA L BRI R ZR I, AT ] DLk % HA I 27 BOIE 257 40 6 %
PREIFEH P A I SN A e o AT M S A KL S 3 H AR, AR 4R
K AESRAT VP BTG L 4R T IR I B S GRb AT A= i, DUIIRRARER B iR 22
KFe

IEEEOUN, ARFES R H 2 ER I B8 5 i) 46 0 A i
REANEHIT 4%.

0.3%, FFREF

b & I

HE DAX 4540 (DAX Index) WaiR (LRI 5 ) Ml 2t Fe 20Uk as
)

#®
=
p2
p=1




R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

AR BER RS S, TR SRR TR G e, firites

MWk, AR IR E 2R HERER SRR, BAS

DR W 2 AR P O EORHABL AR XU AL AL

AIE G AMIETAL B 1A G, RSB EIESR 7 47 LT A [ ol
BRSBTS« B HMIES 3735852 Fr T i AR 70 5 58 XU

23 EZEFHEAMBESITEAN

i H HEEEN HEFEEN
A5 R e E AR AT FHRRATIRAD A PR A 7]
IR ERER Gk e
& & ¥ &
X AR T 021-38969999 0755—83199084
Uil PN
CEARLPE] giankun@huaan.com.cn yan_zhang@cmbchina.com
B RS HE 4008850099 95555
&R 021-68863414 0755-83195201
ittt KEs s LigES | IR KIE7088 5 FH R L
VEM
Fot 3R, 322 ITKE
ittt KEs s LigES | IR KIE7088 5 AR L
DAY/ (bl
Fot 3R, 322 ITKE
S B S L) 200120 518040
EEREAN AKEpig 2R L

2.4 FAMEBEBIRMFESAREREA

IiH BEANGE R E N
L Brown Brothers Harriman Co.
HFR ‘ \
25 A B Lo s B 28T
A HhE 140 Broadway New York,NY 1005
I3 ik 140 Broadway New York,NY 1005
IS I 2 i NY 1005

b
o
p=i
P
D
<
=



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

25 fRBHEITK

AT B E IS AR IR AR A R

HEES R BRI UEZRIR

Y G AR A IE SO BN LI
g X 41

www.huaan.com.cn

HgEERG S Eb A

ittt KiE 8 5 LigE S0 31 )2, 32 )2

2.6 HAhMKE R

i H E IO ML
WK IE R 2 THIMEE S BT Rk | i T 408 DX Rl R WA i 1318 5 2 JR 4R
eI
il A k) 1T RIE 6 %
TEMEIC ALY FEIE SIS FARIELF | _Rigi MR H 166 5 R KJE 36 &

83 EEWMFEr. ESPERIKANHEIEHER

3.1 EESTHEEEMM SRR

SRR NRTT

201448 A 8 H (&

3.1.1 BB MFEIR 2016 £ 2015 ¢ ERERHE) 2 2014
F£12H31H

A S 7 3,221,803.11 7,169,419.10 -4,580,180.50
A 14,007,715.25 14,654,448.91 -12,181,842.73
IR 1 25 4 A A S ) 0.0669 0.0334 -0.0195
NI S S SR RIS 7.54% 3.46% -2.02%
A HEE S A G 7.46% -4.71% -4.40%
3.1.2 BIRBEEMFEIR 2016 kK 2015 4EkK 2014 4K
FAR AT 0 e A -4,569,606.38 -20,057,685.18 -38,924,099.52
AR ATt 53 e 2 < 4 AR -0.0267 -0.0886 -0.0437
IR B 3 i 167,707,924.24 206,221,314.82 851,854,900.48
IR FE S A 0.979 0.911 0.956
3.1.3 BRI 2016 kK 2015 4EkK 2014 4K

7 74k 60 7T




R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

B IR THPEIE R

-2.10%

-8.90%

-4.40%

T LIRS SHEARA OIS REE NN T 5 5 5 T A (Bilhn . 3 P a3k 22 50
B TP G A ] B . ZDR) PR R . SR HHARAE) |, TR AT BRI KT EAR T

BT %ey o

2 AW ST R 4R R A A SO L el
HRBANEHIRET, AR A C e dilioas n EA 2~ et [EA2 5 -
3. SR AT {4 23 HC R SR S A B 7 A A5 o 2R 23 BE AR 5 R 2 BE AR T 2SI B P 7 P SRR
CNIIRRE, ARZMEAERD .

3.2 HE AR
3.2.1 EEMBEE KR KRS RS B o 2R E LR

HAtle N (ANE A SEEZRSED 1ER

Yy B E 3 Ml 25 b g

1 A 3 o WSS | B
B B KR b2 ‘ T 28 b O6) @—®@

KRO M lEnESE) B

@ HE®
TE=AH 5.72% 0.85% 6.59% 0.87% -0.87% -0.02%
T EANH 15.31% 0.90% 17.51% 0.94% -2.20% -0.04%
k4 7.46% 1.34% 10.06% 1.38% -2.60% -0.04%
DR -2.10% 1.38% 12.45% 1.49% -14.55% -0.11%

e ARG ISR R E DAX F55 (DAX Index) WafiZ (LA 5 I IR 2 4
Holai ) .

IRYEAIL G S FRARIE : I SH R TARNIEBR I &I . 55 E 5 HIER B T
—FREOTREUN A SR HOVE AT BT A T R SRR L ARATAE A BT A
B EZRAE DY PRER R — AR MR R0 Bt 00 62 e e R AT2E dh AR A R B b EHIE B 2 fe VR 4
WAL TR (HAFF S P EIER S RED

AR SR AR TR B A3k AR B B3 AT 2 B 1 HE T 90%, HAMKTARELE

H4 T 80%.

322 ESARAEMR ESBBRTHAEMKERRZ RHE RS LB RS K

B
ez [Mlpr ek (DAX) 285 BTT IR BOIE 7743 b1 He 6
H 45 [ A2 R AR A B 2R T 1S K 50 L 23 LB R W 2 28 17 SR A 350t L ]
(2014 =8 A 8 H % 2016 4F 12 A 31 H)

2 8 T3 60 1T




R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

13.30%
0.98%
6.65%
3.32%
0.00% =,
-3.32% |
-6.65% MLl
-9.98%

-13.30%

-16.62%

-19.95%

2014-058-08 2015-01-01 2015-05-27 2015-10-20 2016-03-14 2016-08-07 2016-12-31
[ 2@ Es0 (ax) ETF (DI — IEEAE]

3.2.3 HESAFAEMURESHFSFENKE RIS RIS R i i
R Epr sk (DAX) 525 RIFTRAIRBOE S 7 2k
A< 1 ) A 2 LA R I v (B0 K R 550 b S L B AL 2 R AR EE

10.00%

5.00%

6.00%

4.,00%

2,00%

0.00%

-2,00%

-4.00%

20144F8 ABH (H&EAFEME ) F20144F12H31H 20154 20165F

[w i 440M30 (DAX) ETF(QDIT) W b

T BRERCHFEL LI, AMEEA BREEATI .



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

33 A E=FEESHIRESEIER
AF 4 it R =B RE S

EENRE

41 EEEEARESLHIEN
411ESEEARAEHESNER

Moz FE 4 PRAT IR W) 28 v [ IE M 2 1IF e 42 57 [1998]20 5 3Ol T 1998 4 6 H ¥ or, 2K
EHMESEHARZ —, WMEA 15 L ANRT, AFEHRE LIBMEEEmERASX . Bl
AN A (EED BAR. LEBRMEIEAERA R L TIE (EED ARAR. Lif
VL o 15 8 BEAT PR w0 2208 2 0 i B IR AT IR A W)

#2016 45 12 A 31 H, AR MILEHEZAIRE. b E A BRIERELR. Leils
BRI, R EARERE . BREFRE . b/ RKIRES . BRI RIERE . 2%
OHEIRA . BefaE Wi fids. EalSRmRES . BRI fidz . Refrlieshigs. &
72 biF 180ETF. %2 1ilF 180ETF Bk, 4% biF ek ETF. 4% BiF Jesk ETF BiHz, R4+
BURA . R g . e al A, A2 IRIE 300 454 (LOF). R R A (s
UL R FmWREER S R KRR b A %UE S (QDII-LOF).,

2 A SR 6 BB FEREM 60 Pu H 2SR 65 220K 300 18
BOrg . W HRIR S R 0 HERTD . PR 0WG 6. RrERERETR. Fealifi.
R ARIR G LG i 25l TR A Bk T 100 R4, 2845 ETF,
B34y ETF B, AR220P IR 300 mALIY . AR FEARTR. R ESMBREG . B hiEd sy
PL%j ETF. 2 KEHEHFRE. LG NRG . MR ERERS . Rl @m, %
ZEBr Sk (DAX) ETF. %@ PRk (DAX) ETF B, B2hib gl B ETF B, F%
ERIGAERE . R F RS ISR RPN R . Rl e i E R Rl
BN RIEIBIREG . PRl PR PR B A TINES . R HIBRARE . 5
ik RIEER G RS EIRE . R PIESIERRES R R hiERAT F 80y
P B EACSUEEBIRE . BRRBIFRERE KRR QDR 50 SRR R R RA
BE PREHRRARE. B2 RERARE . BRERERRE . BB RRRE . Bk
RAMEMKIR A . 22RO BRZBRARRE . B RIRETEEFTF. Bl
R B0ETF. #az2z R ARG RIER . 2R 18 A H @i, PRIk iE R G EREG ., B2

B RS ER G . FRZEHRGEHERS . PREZEMRE O, AR RGN ER
25 10 pidk 60 7T

=y



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

& BB FEGHERER. BHmARERERS . BLHREMRIGEHEBRS . R ER R 5E
L EREG . B H MBI RMIR A B2 H=ER RIGE &R A5 89 R4, EHE M
HiiA 3] 1632.85 126 AR .

41282 (BESZHEN) RESZLHBBERIREN

EARFE R G2H (I)
UESF Al
w4 HA 55 HD AR ]
IR
ERHY | B EHY

E AR, CFA (HBRE
Rl BT, FRIM (45 R XS
FHIT, 10 Firkd. 4
Ik, BAH4
Mok Bekt . 702 HiE E
A BRI N F] HEAT T
MR BB, BT
FRARS 3 BRI ER . 2011
oD PN 7S Amﬁ
AR AT R TG
U A B $ 5% IR RIE A L
k. 2011 4£ 5 H & 2012 4
12 AEAF EAE Sk kA
5y BT T Fa OIE 25 $5 %
B MRS S

2RSS, 2012 453 AiE
W $%§£%$ 2014-08-08 - 04 | FEHEE SR
) MWIBHIE B R R R 4
(LOP) W44, 2013
7 AR R S
B &R SRR
A Al E S e BLI N
2013 4 8 H 2 [A] AT 4
T E WA 5B
WE IR R S S R
ez gk v 100 FEECIE
H RIS LS,
2013 4F 12 H L [F) iy $H4T 4
2 FRAIEAH 7 3= 58 5 BT
R FRBOIE 53 35 W 3 4 1)
REEZT, 2014 £ 8 Hild
[ o AT A I 4 e FL A
D IR S nezs i

25 11 pidk 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

T AR H AT AR H i ARE R e H, BB HOuHE . TEZR M3 S8
MATNE 2 GIEZRAL AP G SR B IME D) ISR HLE »

4.2 BB EH WA RSB EEINTEF L3

AIREWN, REESEBEN BT GEFRRIESIE) SN ARE G,
WA RIS, A SRME . B ST A PSR B 7, AR X
RRIRTHR T, NGO BHFA NSRRI G, AMAAEERE R AT IS & R .

4.3 BB EHNAFR A BRI LTI
4.3. 132 5 il BE A2 1) 7 1%

RyEHEIER 2 QEFREESE AR AT LSRR TR, AFEE T (BriteEH
AIRAT NV G E BRI LY, Hadah e . JPIaEE g R & 5 B & M s A &
PR TE T BRI L PATEI T EFPN AT G E B . EHE . £
T, RN A R E A R R A S RMVTTEE . SBE e, EHREKE . WA
B BFRAEF TR B E ARG P ST SR RS R R AL A B T LA T2 E BRIl . £
BT, AR SRR AEE BRI R LG 1RSI B SRS, 158 I ™R AT 22 52 SR, A
RS BR AL E A 0 R B MNE AL o RIS A PATHRR RER e, R, A S
LR BT R BRI, A SR HAESRAGER N H R, I R RUR A 75 2
AR I E AR . I, AFSAT A AT AL, RS AE A AT S
PATHLZ . (L ZH T —Fiismlhss, RN ARG LB ae . 2561 i da el 5 ,
SEHLIA — I 18] Rk 4R MR B A S AL I B A . (2) ZHF—Hidigmlkss, HEHE4
PG R RS T REAT W 55 AR, SR SE G A LA B A 5 44 SORPANHEAT FR AR . #1200k 9% DA 7] 44 SCHEAT
Hk 52, WEZSEPRT R IL A R0 SE . el B R AT e . A P8Rl /INEik & BT
e, HUAAR A SR, WIRBEETIESMEE AR ES 5T, #raFibiEasi. (3 )
AT TR T 370k 55 38 A 4R 2 I TR P S SR, S 2t 0 Rz I . Jlsd AR SL IR iwind B, &A1 i
s RAME R, MEELE AT A2 MRGAEGIAT - Jlilnibs, WARHEHGaEA L%
WA AET A5 NIER TR, 5 AT bR, DR 24 R SR H S E
A% 5 AR E/NVA G BT B, HLBLA R A48 SRS, TS5 1 XU B T
BREEZET, T VIE . ZHEE. AP S PREIRTT, 2w XUSE BEER A F) T
BT HE BT WIESF T LT 5 st dh At AT ANRAR AT AT R I LA 44 X

AT — R, AR EAE R HAIGIER 5 H PR A58 5 UL AT e S BN A28 5
12 jidk 60 7L

N



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

A 2t FE 7 H S S AT AT IS, RAETI AN =J7E 8 (i R GG ED, X
HHRRAE 55X F WM L5 WAL i~ e tE AT &, MRS A S RIT % H 1FE
16152 5y W) 32 5 I HLANAZ By Ay Z2 384T 73 H

4.3.24F 2 55 B K AT 1E 5L

ARG N, A7) 138 5 i AR AT 1B 0 R 4T

ARIEGE NS GG INEN E A RBRA S, EARNRET (HN. 3HAN. 5
HWD BIARLERLR RS A0 223047 T 2 Wb, ARACIE S A58 5y TR ) B 5 A 0L o

4.3 3R HEAT 5 AT AT T B

AR P ERER 22 QEA RS A A AP S HI R SR, AR &R SRR 2 ) 5
SRR LTI HE T AFEREE . TPEXREE. i, ISR ESS 5 BT AR T
(5] H S 1m0 22 S 4 R, FRAERE Y RG R HEAT TR E, ST A R G RN gER TR A
G B EMIE H R AL S MR 50 H R A5 R A, RS R T R R 5 90 R4
SHAH SR AN 1) 22 S Fa b AT RER i, I s BT 245 TR0 1) [ 190 32 S AT AT T 2 00 M

AR WA, DRI A RS MR B B B s R TR S, PR AR & LM T B R AL A 2 51
A5 T AFESEMNZE 5 1, 6 H IR A1 58 5 BRAE 550 [ S5 5 B i AZAIE 27 24 H S R 5% Ik

9, RHEISFH IS -

4.4 BIBATHRE PR S IR SR AL SR I 1 A
4.4.1 WA BB RIS RIEIES 4T

E[E 30 R (DAXOLE LBAERIUNEG T BRI AE S, B8 70 2078 A BLRKTTHA T B0k 9.89%,
ZAREAE IR A I ARIE A 16.63%. DAX Mt KiE T ERA) EEFR R 1) —ZF R R eI
REFMTHEMAE T LRI B RV, 3G I Kk, AR P o5 (3 7E DAX30 F58 il %] 1 2.6%.
XEEFH T DAX FREUE—F LIRS 1. 2) Fafafobis, RiiAE. 3) Bk 52%
A3 SR AE D [ 75 I B R B A PP R, M. 4) A0k, R EAORI LSS E KA AR R
T AU A A

HENF AR 30 #8250 (DAX) Kl 17.44%, F5Bl2E 55— H, DAX Ha ¥ Fikir 8%.
ATy DAX FEHOKME bk i) SR R = ZRWOTIZ (. R 2AEROT i3 e MIWIR 1.12 £tk 1
BKTC, KIEIZMEZIHIA R 1.05 £t 1 Koo, VLR T 6.25%, HROKHAILF LA oA 20428
VR R E 2 BEAEE AR SR [N, BOMEST IR 5 R, 8 1E 55 5 /i1 1 FR 4 R 2 400

13 jidk 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

DAX FEERIAf . Bon, FEMGUERE e, a7 AR R REF R, Xt DAX F4L
AR T IEmEAEN

SAERE, VARG, DAX #830 LK 6.87%, MAAMG(E 17.4 %5, EEETHrY 500 5%k 21
FEAGAE, AR HL A IR R I A Bl A B A1

442 EHAES KGRI
BE 2016 4F 12 H 31 H, ARESMHHRE R 0.979 76, ARG WO H0HER K 2N 7.46%, [f
WL S L R S e B K2Ry 10.06% .

4.5 BEANEMAT ST I RATWAES KR ERE

2017 & FATHT M A THER WIS R Ja A BRI AE . B ekt TE R 1B T BCRRT 25 1 s,
Hikaid ZEHASA EWBCR Ca R, 5aid RNERREF A riem, el
SIS Sk, b U B SR, A SRB R T W 25T, KRR RS PMIIE
B4 T 50 Lh b BRIMA TR 2 RIVECE 5 EALAT, R EHEE 25 LEATIE A K
PMIBET ASAEAR X A ERAE TARAZ. RIS, BRIMBIE IR ZBOG, BREANER. b, SEREE
RSN [ 124 7] BEX WO — AL it b iy, RIIRBoe R iesh, Qg bR a4 .

YE DAX ETF JE&HIEEN, ARSI RERINCR 2k R SR BRI S 1 SR, PR BRER
D B ANER ER IR 22, BORUS DT, BB AR KRR E 1 el 4 o

4.6 BEANATAE XA KIS TR

AIEWIN, AR SRS S BRA AR REEENSHEET A, &
RAEEREERS . B, N, (BRI, Rt 5 TAT NMVEEE moF R T/, R R
THIERUR, S T R A RT3 XS fI AL ) 583 S T .

W TARE & T RU T LA 518 -

(1) FRRHC & M0 T VAR STt AT 5 38 28 ] PR A 142 Al 1) B ML 95 48 AR VAT A 5

(2)  HRERA TG E BB, stk i TRE e R SR, I8 E )
ARG THATHMVIEERTE . Ptk BivuRlaioh R, &G B ORE B98I HI kA5 J7 T i A AL
IR AR EE T, HESh 2 FIE S R A A A I A 5 RS04

(3) ZEAFANEER, BUEENATEHMREEZHNRES KA, PENmLs 55
THIAAT ORI, RN ST SRSV E B S I SO T i e B S RIS, AL
M S = 2R R R IR R AL 5

25 14 53k 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

(&) MUFAER S fhOT R BB b B AR BT 55 ik i . A RIS R4 8] g T £
SCRE, MEFRPEDHE. BHIT. . S BRSO SIE SN 0 AR

(5) HEBNVESEARIBEE IEE SR AR EAL, AR BT T AL 250k 55 M1 R Ui
FEM TARERTT,  BRARERAR KU A R FIRE R

(6) IEIEMAIESR, MUFHET % R RE B TIE, MEE S EEmEs. 8.
Wi e

(7 Atk AR RO I e, J5GESMIRL S AT THT 1 2 R e E I
FERZ, SRS 28 ) ] L RAT AR it P 9 S
ARSI BB BN GRUK — WBLAE A WS E . B RUR 5e i0 JR U35 BRI P 2 4 57, AN
IR I SERE L AR IR AN Rk, 55 B YA ] & XU, ORBEEE G B A N 5124

iy

o

4.7 BENNR G N E S EREFSE I3
1. A BOR & E AR
T

2 At BUSR E KR AT JE < B P S 2 A et R R
o

3. AR HMERIESTT KN ARSI T TR AR ) FIA OC AR Pt ik
(1 AWy
AF|ESIEGMER AL, AR RS SR EMRERR AL RE
EWCEE RS FREER T g . SIS E S A AR AT AR .

FEIRFTESE: R RATHU R A T ™ B MRS AE B B R SR, S ST PP Al SR SR X 4
LA A E I RE L . VAl B A ISP AR I B R AT 0 g 2R B A ot
fBs TRINERER A 28 1 77 125 A SR I T VE R AR IR S Al E J5 5 2 < B A AT #4778

FHRN VAT BE ) B TAR A D

HIAFR, BEHRFHIFAIRB NS BN, SAMBME, T TRE%W L. BESGE PiFs
FER LTI R R AT, GVEEER MR RE R EA R S A, S EIERRER
W, SEREEREEREGZR, 2008 F 4 AIMARZEGEIGRAR, IEFEREBRIT

i

il

S

=
E13
i
=

15 jidk 60 7L



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

e R KT RIREE  r KEH AR IR By E R R S8, Rk
HAARAF DG, SRR RBE TR EmM LM

W, BRSO, AT S AT AN FE IR 285 A KRS FE . 2004
10 HHENEZSEGEIA AR, AR TR R ZE W T 5L, BRI IR A . )
BIRIMESEKIRG . R RANIESZ, RSN,

P, SR, o BGEEAN. GTEKIUESR A R SHE A m R IO, R e
FHIRA R GAHIICA . G R RBE O EE IR A8, BT R R, F2i
SN SR B T, e A BRI B R I, e A e R, R
ZAE MR BRUBRFIGIR . Il M. R E TG . 2 ml i
RIGHCE . PRPFRFRAE, PRIRBRA, R, Bt RAR, R RAERE . #
ZREEINRA TGS, [ e

W2, RE g, B+, CQR(EPREEEmM TN, M RiFHMmbilk
FAUVE B L S ah N &R TR TAE, 2005 fEII AR ZESEHARAR, HEHFAK
JeE F AU SN M T, AT 22 IR 180ETF J2#4%2 ik 180ETF W4k . H227%4IE 300 f54L (LOF).
M2 By B WA ETF Jbkd%. B hiE 24RIER A a8 2. 2 iERATIR BN R 2GR
50 fE% g, iR S0ETF (IR &4, FRE R A l.

Bibk, BEaEmangss, THEmm-t, sy, CPA thEM &R &Ikl 4 5t
W E 2 K KIS 55 BT A, 2004 4F 11 A A2 SE A RAT, WALV H L
W, AFMERBSEHE, IERESEETLSEH,

]n

(2) FLEHUT
FEEBRAT IRIE RN ZOR AT B S E T R IR TUE, I A ERZE A 7R A5 (E

AT o

(3) RiFIMFHF
SARAE AR Y L AR BE S S i 2 e L e A e AR o

4. 2S5 akE ERRRE
A G2 RS 5 SN E.

25 16 D3k 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

5. 5 AR % 5 Z IAMF AL AT o] E R 2 o R
Z 5 AR T3 2 IR Je AT A KA i 458

6. LR EN IS5 M SR EE R
o

4.8 BHE NN 5 W S HHE BB B
AR A BEAT Y T 0 B o

4.9 HAEHAFEAN AR STFA NBEES R FHEREH R
RIS N AAAER G RA NEUR T 200 N BUHRE 4 587 15E AR T~ 5000 /3 GG TE «

8 FEEARSE

51 HREHASESIEE NI TFEFILE Y

BN, FEAMRE A, e N——H R HAT I A IR A R A AEAT 453 75 2 4 40
FFANFIZERIAT N, A% T (PR ANRISMEREF R R %) MHAMA RIERER, Eed
[, FE4 RIS TTHIEAT TR LS5 .

5.2 FEEANMEHNARSHFIRERATRE SFETE. FHEIEEHBRKHY

A I B NAE B BE R BB BT R M EC s et AR U TE [m] 41
MITHSE ST SRR E, AAFEAR TR F 2 e AR AR HIATh, RSy 7 (e
NN EIE SR B8 5 Bk ) 45 SRR EE I, A2 % B 25 T AIS AR A% 44 IR 5 TR L2 2EAT

53 {EEANKERREPMFERFNFREE. HEHNTZELRENL
AEEFER A P S bR HERDL W E TG AR, R A RS SN R,
WA ERE, AAEAERBOCE. R IR IR B BRI .«

86 Wik E

K IE R 7 (2017) 58 20219 5
Moz [E B Sk (DAX) A 5 BUFF I IR HOIE S 4% 01 3 & R B S ARF A A

25 17 i3k 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

BATH I T JE R E BRI Sk (DAX) A 5 B FBGRER SO F 45 08 2 4 (LA R f kA 22 (1 B e sk
ETF")M 554k 3%, €145 2016 4F 12 A 31 HRIHE =75k . 2016 55 FRE R A TG & B a8 (G 4 1
B) ARl 2 DA K W 45 i R Bt

FEEXNMF MR TUE
Gl A2 SCHNRIY 55 Rt R L E B ek ETF BB AR LI S E AR A 7B BRI 5T
o PP SRR

(1) AZ IR A2 THE IR o IS B B 0 2 (DA fd Ak P IR 227) o FIE SR 43 B 2k
b bip 2 (AT TR o R e <l P2 ”) B AT BRI S RE S OV IR 3k AT Ml S 55 5 R i | W 254, A
S TR

(2) it PATAGEY L B PR, DA S5 SRR AN AE T PR R R R T S B

6.2 VEM & THTKI ST

AT TATRAESAT 5 T AR I FEAR LTI 55 R R AT R FRA T B e [ M 25 U
TR AILE SAT 178 T AR o o B 2 U e o4 ) SR FAT T8 < o [ 2 TR T 4 <
D, TR FIAT B T AR LUK I 55 41 2 15 AN AE B ORI & BEARAIE

B AR St o TP AR, DR S 55 4R R e UM 5 P o H IR o e o TR P B
P TEM TR, L T SR A R R 3 BT I 55 4 E AR AR I VAl o FEREAT XU
PRAGI, FEM TIN5 B8 5 W S5 R i A 2 Fe SRR R A AR P, BTG s i RE R, B
H B FFARXS AR A R R R W BT TR BAE PP BEZ b 2 THBCR A S PR
DUHETHIEENE,  DLEPPNIY S5 IR SR SR

ARG, FABRE S THERR 787« &1, ARRE TR LR 1 5.

6.3 BRI

ATy, LR ZE Rk ETF #5513 AE A 3Ry T2 M Al o - AR I 554 3%
BhyE A B A s R EE B o o B SRR el i 2 R AT B R B E B SCVF B AT WL S S5 R E SRt 28
FOIR 72 MR fe sk ETF2016 4F 12 F 31 HEYMS5IRGE L & 2016 4F A E Al AR AN L G 14 2
ENE

5 18 jidk 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

7.1 BFEAMR

T K IE R 2 T 55 BT (R R il 1K)

87T FEMEFHER

2Tk EEBE L (DAX) 5B IEEOE 5 R 3 4
WE#IEH: 2016 4412 H 31 H

HERE 2 T
B GRIRIY

T AR X X A 1318 5 R R AT KJE 6 %

201743 H 24 H

Hhz: NRMIT

®

BHES

IR

2016 4E 12 A 31 H

LEER
20154 12 A 31 H

B

BRAT K

74.7.1

3,902,247.22

11,608,230.32

gRsMtE

7 R PRAIE

25 b e

-

7.4.7.2

165,952,931.55

195,738,218.42

&)

Hep BEEERT

/

165,952,931.55

195,738,218.42

o

B

\3

g3

PO SCRFUEZR 05T

Tk et

7.4.7.3

KNI i 57

74.74

LT IE S SR

3,290,666.34

A B

7415

543.42

2,263.11

Y A

2L K

3 JiE T AR B

HAh B

7.4.7.6

25 19 pidk 60 7T



1

R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

igaa=S7p 173,146,388.53 207,348,711.85
¥ S FEER
SRFPTE E B {ipasy
20164E 12 A 31 H 20154 12 A 31 H
uili 8 ; )
LA R - )
A2 Gy P A il £k - )
T AE e 47 f5 7.4.7.3 - .
S HA [ 4 i % 7 3K - -
AR SR SR 4,984.05 -
JRE A JBE [m] 4,878,861.84 463,412.31
JREAST A BN ik A 114,947.12 137,795.77
LA 9% 28,736.78 34,448.95
IS B R 55 - -
A AZ 55 e FH 7.4.7.7 - -
JAE R B - -
JSLAHR) - -
JSEAS FIE - -
T2 AE TR 6 5% - -
Hoth 47 f5i 7.4.7.8 410,934.50 491,740.00
il etz 5,438,464.29 1,127,397.03
A& - -
SR 7.4.7.9 171,279,000.00 226,279,000.00
A3 BEA 7.4.7.10 -3,571,075.76 -20,057,685.18
EER AT 167,707,924.24 206,221,314.82
SRR E R 173,146,388.53 207,348,711.85

vE: RS #UEH 2016 4 12 A 31 H, &M 40#{E 0.979 JC, FE0 i

7.2 FliER

e

e BRIk (DAX) 42 53 T FF MRS M S5 v

ARER: 2016 £ 1 H 1 HE 2016 4212 A 31 H

25 20 pidk 60 7T

L4 171,279,000.00 17




R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

A ARG
A3 AR R
IH xS 20164F1H1HZE | 2005 1H1H=&
2001612 H31H | 2015 12H 31 H
— A 16,605,716.25 20,160,626.18
W IISUION 21,208.20 221,763.49
Hodpe AEFCRLEIRN 7.4.7.11 21,208.20 221,763.49
GBSV NN - -
PP SCRFIE S RSN - -
SYNIS ST NN ; )
HARFE N - -
2.5 (52K L") 5,424,474.37 31,768,619.70
Horr: IR BIRAE 7.4.7.12 999,212.28 22,841,969.19
G EE - -
(s drid (&l 7.4.7.13 - .
VP RIS A R U s - -
T TR 7.4.7.14 - .
JE A 7.4.7.15 4,425,262.09 8,926,650.51
3ARMAZEIE (KL
7.4.7.16 10,785,912.14 7,485,029.81
)
405 s (AR A =5 3851 -323,891.10 -1,409,822.32
5. HABIN (452% BL“-" S 31D 7.4.7.17 698,012.64 -17,904,964.50
B: = #tH 2,598,001.00 5,506,177.27
1. BE AR 1,485,610.46 3,441,691.33
2. fBE 371,402.54 860,422.79
3. HERS T - .
4. oA 7.4.7.18 52,434.94 437,552.99
5. FEIH - ]
Horbre SEHHIRIE 4Rl 3 - -

25 21 i3k 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

6. At 2% H 7.4.7.19 688,553.06 766,510.16
=, FiEEH GHREBL-5H
14,007,715.25 14,654,448.91
H))
ke PSR H - -
MU, FE eTHble-"S53H5) 14,007,715.25 14,654,448.91
7.3 PrEENG (E&%E THR
Sib Xtk HZEPR Sk (DAX) 35BS BOE S R 3 4
A 2016 41 A 1 H# 2016 4F 12 A 31 H
s KR
<3
B H 201641 H 1 HZ 2016412 A 31 H
TS A Sy ELFIE FrAEN AT
—. WA E R (i
226,279,000.00 -20,057,685.18 206,221,314.82
GiHD
. AR EIEEER
BB H AR B E IR - 14,007,715.25 14,007,715.25
I
= RSB S
A AR S (4 -55,000,000.00 2,478,894.17 -52,521,105.83
fE D LA 545D
H: LA HIER 55,500,000.00 -7,274,045.34 48,225,954.66
2.3k <5 [P 3K -110,500,000.00 9,752,939.51 -100,747,060.49
IS B e S
N3 B 7= A P e 4 1
S PR -5 _ _ _
H1))
Fv WIRFTEER G (B
171,279,000.00 -3,571,075.76 167,707,924.24
&
HE 4 RE AT G HATE

25 22 i3k 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

20154E 1 H 1 HE 20154E 12 A 31 A

SRS KA BECRE FAEN R ETT
— WA B (FE

890,779,000.00 -38,924,099.52 851,854,900.48
SFED
. ARG E RN
F GRS E CRITH] 14,654,448.91 14,654,448.91
1D
=\ AKWEEHPAE 5
AR FE G E AR S (F -664,500,000.00 4,211,965.43 -660,288,034.57
{E /D LS 315D
Hp: 1S HIER 322,000,000.00 -9,675,747.93 312,324,252.07

2.5 Rk -986,500,000.00 13,887,713.36 -972,612,286.64

VU AR HA ) B 4 R
NG B 7= A P 4 1
B8 GRERD L5
W)
T WIRPTAER G (G

226,279,000.00 -20,057,685.18 206,221,314.82
S

TR BHE AN 55 1R B AL R 7)o
ARETHY (F5) W71 274, WEIREDR T H5TNEE:

REFHANTIN: R, FERUTTERTAN: ZEEHE, iU RsTA: Bk

7.4 R
74 1B SEAEI

ez [ B S (DAX) A 5 BT T AR BOIE 7 5 98 2k < (LA TRI AR AR ik <) 2 v [RIAAE I B/ B
Z2 2 (VAR AR o EIEE 2 7)UE IS VP AT [2014]347 5 (ST izt EBR 123k (DAX) S 5 BT
TRBOETF B 3 & MO S 5 R ) e, d R S EBARAFRE (R ANRILA
FEUEF BB R i) A (22 [H PR e Sk (DAX) S 5 BTG TR BUIE S R B 3 & B[R] ATt ATF
S RGN HRITINAIE S, FEMIRAE, HRROLFENMBEANER R BFEAR

23 jidk 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

1 337,779,000.00 7T, My 283 A7 H R 2> TSR 55 BT (R ik 3 5 1K) He 7K T8 R 565 (2014) 25 446
SHRG TLARIE. SnhEIEE &R, (R bRk (DAX)AE 5 AU i U HOiE 747 7
GHEEEFD) T 2014 4E 8 A 8 HIERER, Fea FARH RS0 Bl 41 337,779,000.00 1774
SHE. AEEEMESEIH IR ESEIGRAR, ESE N ERRITRHARA R, 5
AT PR N A B I o e L 2 ARAT

2 FIUESRAE 5 BT (CL R iR L2 B L k3 52 [2014]497 5 3 H #% Rl &, A% 4 337,779,000.00
T B L AT 2014 £ 9 A 5 HTE LTS 5 .

Wl (e NRIEFIERE R 5 HE GR) M (2 [ RSk (DAX)AE 5 B TP IRGRAR B 7 £ 5E
REHEER) MARIE, RESIPRFRREONER DAX fR5(DAX Index), Ak &) 1 AT
O HUOIAR FE B B B BRI A 50 R ER A — AR IR B A 555 6 MVERAT Bl b Tl
A BUEURaESRIE SR . BRAT AR, BE My TR W, IESRAE0T. BRERFE —Ari4R 0
et 1 6T S5 e RAT AR i AE A L BT FENIE RS & SO VPR B i TR . AR SRR AR
Ut B A k BRAR IR B AMI T2 507 1A 1 90%,  HAMR T ARBL 3L & 577 1 80%. A%k
G 1k St L v [ DAX 48 %(DAX Index) i 5 2

ARG E NP RS F AR AR AL SN H IS ETF, T 2014 £ 8 H 12 H 54K
AL 1 e EERE SR (DAX) A 5 BTG BOIE SR 551 2k RS g (DN i PR R 2 [ B Je Sk ETF Bk
HEET). PRk ETF BRSOV RARITRAIE S, KR AR SAREREL, HERZEH

BER R T AR S,

AW SRR HARE GRS E NG E AR AR T 2017 42 3 / 24 HHttER .

7.4 25 HRER K Y A

ARG 0 5 4R R AL BRI BGE T 2006 4F 2 A 15 H & PSS BT AAG (1) (b2 T HE N — S A v
Ty B IR AR 2 VAN RAR DG E (AR AR A2 THAEI™) A RS 2 iiAn 1) CUE 743 5 4
5 R XBRL B HS 3 S<E LR MPEREIRE>) P EREZF R el P2 (AN fifre i [
FGAV )M GIEZF R BBt S48 51) o (2 E BRE Sk (DAX)AE 5 BT iR 2L

25 24 i3k 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

RSB A e 5 A ) AE N S5 4RRNE 7.4.4 P87 (b FEIEE 2 o F R g lb 2 R A A 5%
HUAE S SCVF ) AT Ml S 55 RV i

7.4. 31848 b 2T HvEE ) B HoAl A SR 2 B 7= B
A4 2016 M S IEBFFE S THERN P ER, FUsl. SeREH B 7 AR 4 2016 4F 12 H
31 HIIM SR LUK 2016 4 4 E i AN 3 4 13 E AR sh i L 25 s B

74 AR BT BORM STl

74415 4EE
AFGSERE AT LA 1 HEE 12 A 31 Hik.

7.4.4. 230 AL T
RIS REAN o AR .

7.4.43GRIB M-SR B2 2R

(1) SRhBE=I 532

SR T IR 232 LA et B TH 8 B Z T A 5 ) 4 A ot 7= o SISO I
A S Gl U SR R . SRR 0 R T AL o e R R R A
BEJ1. ABLIT LT IO n] & SR = & FEE E 3.

ASHE 4 H AT ASE 5y B IR BOBEER BB 70 I8 s Se BT B HLLAR BT N S8 45 2 19 el B¢

7o BLA SUUME T HIL A SUOHME AR BT A 2t i) < il 58 7 78 B S foi 3 b DASE S MR R B8 7= 511

AT G A I H A B b B 7 23 RO ISR I, BLAE AR AT A7 ORI At - S SRR SS o MG
FESRAETHER T T BRI [RIYST g 0[] 5 B mT i O AR AT AL R 87

(2) ERTBIR R

SR T WA 7320 DA ot vh 8 BRSO\ 2 01450 o ) < il 0752 A% FL A <t
fifit. A% HATE Lem A G0 LA et ETHE RS A SR e fi. A%e
FEA A HLA < R 97 150 B4 E A 25 SRR A RIS

5 25 ji4k 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

7.4.4 AR PSR ARKVIBHIA. EETHEMALERHIA

SR Bl G T AR O S R A TR — T, HA RIMETE B RUER A
P et v H RS AN SRR SR B =, B R AR AOAE R3S 5 B P T N 2 R e . B
AL R TR A <52 b S7 5 AT AH 532 5 B I T NATAR B B0

R LA SO PR ELICE S S 3 0 e, SRR A R TR A s 3
OISR A i 5 R T SEBRRI i, DL A HEAT I 2

SERLTE R PAIRAE [, T AR A (1) BOBGZ e R B I e ) A RAUR 2
(2) ZERL T CFeR%, HAS G R I AL JUF B 0 KU AR I 72 45 e N7 5 B0 (3)
GERR O, BARAIE SRR R R B R B R B A BT WP B 1 XU A
ERETRGE 1 Xz SRl Bt 7= 1 .

GRS RN, HIKEME SRR R Z B TE N .

e R TR S5 A a7 A MEBRI, ZUbEBiNZ BRI TGS CARER IR 7. 2
IERAAES 73 B EANE 5 SO RO 2 TR 2280, T N 5t

7.4.4 SRR AN R AR AR KA B IR U
NI BRI B ARBAL 0  JR W B 5E 2 Fe (B BEAT ftAEL -

(1) FFAEIRERTT 210 e TR AN E H (T 3252 B i e 8 Fe e B H EXE 5, (HiRik
22 5 H e 4B B R & A2 B AR HAESR RAT WU AR R A R T2 A% B R AR, $2 L i 5

H T332 2 ks 1 € 2 Fe i

(2) FAEWEERTT G A, Wil N 5 HEah 52 5 H e @8t s kA 7 R, 2%
FRABLBEBE b e AU IAT T O [ LKA AR AR, IR BBl 5 oy i i LAA S 2 R L

5 26 714k 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

(3) Hfh THAAFAENE KT, R W75 534 8\ 7] Al LAE 37 SB35 i S 1A
FEEVE R E BRI E A e B MESAREIESEABNEIUF A5 K& T it T s
Gy AE RS« S RS A R A A e TR AT et DL 3 IR A BUE fir
R, RAMESORR, RATREH AR TS5, A 5 AR R 2 RIS AL

7.4.4.65 RO T A0 B £ O 4N

I GHEAT B RIS IR S G A O SRl B2 A Bl 7. A KE G 1) BT IR Ol A
P35 5 ORI LA BRI IAE S AT AT HL 2) A8 5 U & 5 et S, S RBe™ 5 xRl
it $ HRAH J VI R 7 S TR P s

7.4.4. 752U &
S G N AN AT F A T SR I R S BRI 28 T UE G oy SR AR, Bl T H
L 1] 5 2 Sz 3 4 A8 5 20 3ol - 3 4 R W i A I % 36 48 [ml A A I A A

7.4.4 8PS
WS VSIS SIS FOR SEI M4 . O ST T Ve S Fe 78 F W BR6E [B] J5E 4 4y ),

g B [ A T A 35 F) 42 3R R 20 BE A E S B B o 2 < LU BT SR B R S BT HE B4R AE
P D (] 5 < 3 TS, DO s L it b 5 14 BT R S B o 3 < v LU AP T B 2 0
512~ R < T < R WA H B L [N H S, IR T IR U AR BEANE/ (R T 10).

744 9BN/(HUR) KA THE
i SR A3 T R < 43 B A A Y 1) IS A (8 UL < A R < 00 LA BR IR ER AZ o B 258 5y P A
3G FH PRSI TAR BL A H A A IR B A

PO Fo i v AR S TH N 2 J453 2 ) < B8 7 A 4 A 80 B0 2 SR AR B A N 2 SUHHE
Bhinai; TAER, HAE G SYIGHIA S B RSO B s, b S A e
EAZ B0 2 45 5L (K28 Fe i R 22 sh A

ST R TAE FF AT ST B DA PRI A N2 SE PR R AE THEL, SERRR 335 5 FLEA 22 5 B/ R 4%
BRI

7.4.4.10% F AR &

27 514k 60 7L



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

AR e )R N AN T8 9% 2 9% P i 00 ) 2k < 15 TR) 240 58 1 B R AT SR IZ H A

FoAt e R 01 GRS A R B A R IS S A SRR ARIE T B, SERRA R S HEEZ 7BV
W% B 5

7.44A1FEE RN S ECBUR

TSN A RIS ISR ARG 0 6 B TE N VP
A28 H B S AR AR A PR SO AT 28 R REAT PRA, SIS VPN A% (4 BT e s o
IR AR R TR I AA B 1%L E, AT AL G #EAT 70 IC s JE T AR G RVEFURIRS /L, ARG
W f 70 BE TG 77 PATRAMNT SN 5 5O AT B, I8 700 J5 i < A A0 (A AT Be AR T T A

g2

& L5 FO S Sl o T2 LLBR AL AT B A i i

m

744129 A 5
AT AE 5 4528 5 kA H REDIE o6 40 T &8 5o AR K .

S ETE , TG E H R A E H R NE R NN T, Fr i 2B E A
E st H o BLA SSHHE TR MARS MRS, TAf B H R A4 H AR R RO AR
M, B BRI RS E NS e E AL S iR e B H .

7.4.4.135 5B G
AFEG DA BB LAGENY . EFHER . RS ) BN IR IR B 78 0, DLAE Ay B N SE R
EWE DIPTSR . BB AR AL & A Rl 2 R A A LRGSR 7 (1) %4 oy

B e I ED P RN Rk T, (ARSI E & F A REOS IV R LA RO 1
S, DLERSER B R, G QA AR ISR 23 AL
GURBSHR L. MRPTAREAGE WS HBOGIE, 6 B R A PEm, T
BRI

ARG HATA— N~ g piliatt, AHEREIEER

7.4.4 14 M B E RS THBORM S TG T

5 28 jik 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

Teo

7.4 5 THBURM & THE T2 DL R Z 6 IR B
745 1T BURARE I
AEEEAIRE IR KA ST BORAEE.

7.4.5. 28l THR KL
AEEEAIRE IR KA TR

7.4.5 34 IEH) LT
A FE G AR A WA TR I 1 231 248 1E .

7.4.681 0

R BEH . EXBS S RIMF[2004]78 5 (HBGHR. EZKBLSS SR K TR 7% R Rl
SRR  WBI[2008]1 5 (S F AL T ERUCE T EBGRAGIE ) « WFi[2016]36 5 (kT2
HETFE B A (A B S @AY« W FL[2016]46 5 (0% T30 WA A T HETT 8 O i s £
WA RECRIBAD |« HFL[2016]70 5 (ST 4 AL FIML A K S E BUBOR AN TR I8 K Hodth
SIS SMBL SRR L 55 B0, E RIS 7R U0 F

(1) 12016 5 7 1 H#l, LORATHET NGHEREANE T E BRI, AERCE LB
H 2016 45 7 1 Hil2, @l e WAt SO S g R 3 i FDAE R A BN IR A 45
it o

(2) H TGRS IR A BN, 9 LB BUBBUR, 12 A O B X it X
FOSOERANERAT, EEE A TAENCE LBL(T 2016 4 5 H 1 HAT)EISERL(H 2016 425 H 1 H
i) BB AR A Fr A

(3) H RIS R B BB e, o8 R (S5 BT S BB SIS 32 AR G [ 5K i X
FOSCEFEAIE AT, R85 A B A NS BT Ak 45858 o

7.4 TEEMZ B E K 85
7.4.7.1 BATHFE

29 713t 60

=



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

Az NRMT
AHAEK AR
TiH
2016 £ 12 A 31 H 2015412 A 31 H

TR 3,902,247.22 11,608,230.32
& AR - -
HAhAE = - -
it 3,902,247.22 11,608,230.32

e 12016 4 12 31 H, iEIAfERESE AR TS 73K 2,470,519.50 7, KRIGIEIALEK
195,944.56 Ju(#T & AR 1,431,727.72 JT).

T 2015 4 12 A 31 H, i s B 1 N R s IA7 3K 10,287,255.71 7T, KRG 14775k 186,178.63

JeT A AR 1,320,974.61 J6).

7472 X G EERRE ™
Hhre ARG
AHIAR
| 2016 4 12 A 31 H
JlAR VAV iNIEl A FRMEES)
i 5 155,283,651.83 165,952,931.55 10,669,279.72
385 i - - ]
% | RTINS - - )
it - - -
B SCRHIES - - -
4 - - -
Hopts - - -
&it 155,283,651.83 165,952,931.55 10,669,279.72
FAEEER
i H 2015412 A 31 H
JlAR AR E N RMEAS)
i 5 195,854,850.84 195,738,218.42 -116,632.42

25 30 pidk 60 T




R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

G Fish

fiFe | AT

=

BTSRRI

H

HoAt

it

195,854,850.84

195,738,218.42

-116,632.42

7.4.7.3 TSR

AR

7.4.7.4 ZNIRE SRHEF

7.4.7.4.1 ZFIINBEEMBE T HARRB

AR

7.4.7.4.2 1R ST [EE A 5 H BRI 3R

AR

7.4.7.5 RWCH) &

iz NS

i H

AR
2016 £ 12 A 31 H

FAEER
2015412 7 31 H

N2 AT A A

543.42

2,263.11

57 I RE S A7 A S

37 IS HA A7 R R

VAN EE R b el RS

IS AL S

SIS IR B IE S LS

S AL FH KR IS,

oA

543.42

2,263.11

25 31 pidk 60 7T




R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

7.4.7.6 HAhFEr=
ToARE
7.4.7.7 RATAE 5 B A
ToARE
7.4.7.8 HAh A5
A AR
. AR FAEER
2016 4£ 12 H 31 H 2015412 H 31 H
NS 95 7 2 5 BTG ORAIE 42 - -
845 IR ] 57 - -
Tide 2 H) 410,934.50 491,740.00
LA R AR - -
At 410,934.50, 491,740.00
7.4.7.9 i ESE
G NIRRT
A
T H 2016 £ 1 H 1 HZE 2016 4 12 A 31 H
BEE AT () VK T 4 451
EAERER 226,279,000.00 226,279,000.00
A HE 55,500,000.00 55,500,000.00
AL A CBA- 5 351D -110,500,000.00 -110,500,000.00
AR 171,279,000.00 171,279,000.00
Ve BV EE . BRI B AR BN R TR [ S P R A
7.4.7.10 R4 ECFIHE
Hfr: ARMIE
i H EOSIIE ARELEEL 53 Ko BCRE AT
FAEER -9,381,635.68 -10,676,049.50 -20,057,685.18

25 32 pidk 60 7T




R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

A A 3,221,803.11 10,785,912.14 14,007,715.25
A 5y B AL 5 7 AR
1,590,226.19 888,667.98 2,478,894.17
BITIEA
Forp: G HIEER -1,501,625.89 -5,772,419.45 -7,274,045.34
B HIR 3,091,852.08 6,661,087.43 9,752,939.51
AT A T - - -
IR -4,569,606.38 998,530.62 -3,571,075.76
7.4.7.11 FEF BN
A ARG
EN L AR EE T L A
L H 2016 £ 1 H 1 H#% 2016 4F 12 H | 20154F 1 H 1 H % 2015 4F 12
31 H H31H
AR SOR B RN 13,108.75 198,050.40
SE SAAE SR SN - )
FAt A7 A SN - )
SER AT SR BN 8,099.45 23,713.09
HoAh - )
At 21,208.20 221,763.49
7.4.7.12 REHRFE R
747121 BERBERE—LRBEEEMRBRA
Hf: ARG
A AR T L ]
IH 2016 4 1 7 1 H % 2016 £F 12p015 45 1 § 1 H % 2015 4F 12
A3LH H31H
2 H B SR AT S 73,217,846.47 845,711,350.14
e SRR A LA 72,218,634.19 822,869,380.95
TS E RN 999,212.28 22,841,969.19
7.4.7.12.2 RERFER—BEEZHEA
Hh: AR
e A -4 BE T HE A ]

2016 4£ 1 H 1 H & 2016 4F

25 33 Jidk 60 T




ZEPs e (DAX) 25 BT IR BOIE S 5 B 3k & 2016 GE4EFE R

12 A 31 H 2015 4F 1 A 1 H& 2015 4F
12 H31H
VB [0] 5 G O3 BT S 5 100,747,060.49 972,612,286.64
Pl B4 S AT IBE [R] 3R A 0 100,747,060.49 972,612,286.64
P VB[R] B S A S A - -
T2 [l Z AU - .
7.4.7.13 RHBRFE WA
T
7.4.7.14 fiE T B
T
7.4.7.15 BRI 2%
Bpr: NRMIT
A AT
TiH
20164F1 H1H £ 20164F12 431 H | 20154F1 H 1 H £20154E12 H 31 H
s SR P AR B R R U 2 4,425,262.09 8,926,650.51
eGP A R U 2R - -
&1t 4,425,262.09 8,926,650.51
7.4.7.16 A RN ERRS B2
Az NRMT
A AT )
T H %
20164F1H1H £ 20164F12 431 H | 20154F1 H 1 H £20154E12 H 31 H
132 5 Rl g e 10,785,912.14 7,485,029.81
— BT 10,785,912.14 7,485,029.81
B RIS - -
— W - .
—HAh - .
2A47ETT A - -
——BUIE# Bt - -

2 34 D3k 60 7T




R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

3. HAth
&1t 10,785,912.14 7,485,029.81
7.4.7.17 HABBN
Bpr: NRM
A3 AR T ]
TiH
201641 H1HF20164F12H31H | 20154E1 H 1H 2015412 A31H
i SB[ 2RI N
B 698,012.64 -17,904,964.50
ot 698,012.64 -17,904,964.50

T B AR TR B R AT LD AT A I A IR I, A AR AUBER S B SE K
A5 F A H A A Z2 80, o IR R g B A UB R AR SRR KT H 5 F AR A H A E R Z2 380

74718 X 5% H
Hfr: ARG
i A A FE AT L)
20164E1H1H £20164E12431H | 2015451 H1H #20154E12 431 H
52 o BT 3928 5 B 52,434.94 437,552.99
HRAT IR T 37552 5 3 H
it 52,434.94 437,552.99
7.4.7.19 HAf 3% A
Hfr: ARG
A AR FE AT B ]
B H 20164E1 1 H 2201641231 | 20154E1 1 H 22015412 H 31 H
H
G RaRidit] 67,000.00 67,000.00
(EISE i€ 280,000.00 300,000.00
i 60,000.00 60,000.00
RATIC I PR 23,419.31 38,719.74
H UL 2 258,133.75 300,790.42
At 688,553.06 766,510.16

25 35 pidk 60 T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

VE: ST Sy SR AR BUIE L RS bR SR B FA VP AT 28, i — H B4 BP9 S R 8L
FEHVFRT S S e i H TR, RS TR T

1. 20— H A2 S 5 49 H<1.5 {CRRITH -

H N -$ B i Hfs F VF AT = — H 2k <5 55 715 x0.05% / 365;

2. 4T — H B G5 P E>1.5 ACRRITH & H ST RIRE 808 A AT 9% =1.5 14 RK75%0.05% /
365+ CHI— H 25 3E-1.5 {ZRKIT) *0.045% / 365;

FH—ANEE R RBUE A T S S8 1 %R RS — H (W R B EURIE— H ) AR
BUT B AAG A AR I R AN T B VT e (3 R IR, RS T RS
— FUAM R B Y rT 9 2 AR08 F AT B SO0 () S PO B e A 4 8 4 VP v S
BR R E 8,750 BT

7.4.8 EEW. E-AmEHESHK LA
7.4 8. 1EEEH
BER=IREH, ARSI TIE R SH F .

7.4.8.2 B R HE M

B E RSB R T 2016 45 12 A 21 HMiAT ST W<l ps ™ A 808 i B R 55 555
EBECRAE R (MF[2016]140 =), ZORBHE ™ iz &R R AERHHEBMBUT N, DABHE ™
e BN EBIOIBIN, B 2016 45 A 1 HEHAT

MR EE . E B SR T 2017 4F 1 H 6 HATAGI (O HE 7= S B BB 5 I R b
FEEFN) (WM HE[2017]2 ), 2017 4 7 H 1 H(Z)LAE, BE iz E e R LR B RAAT A,
PABLAE i BRI BIN , A2 IR IUAT HUE S g (BB . X B 7 A2 2017 4 7 A 1 HATis
R R REBNEAT N, RGAIEERIR), A CHOEERR, CHBENTEE
PR E BN CLE F A BB R AR B HR . B s e i AR R OR AR B R R AT O B BARAE
WO, BERBLS SR AATHIE . BEAN SRR H L, ER BB A FE 8
1k 2016 4 12 f 31 HIEEEEESIRI R I 55 IRBLAN 228 R TE s o

7.4.9 KEKH KRR
FIRTT SR HAREEHKA
e e eI R AT (MBI L AT A, EERENK

5 36 ji4k 60 7L



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

FATEARAT A PR A 7] (“FH R ARAT™) BEE&EREAN
FEEREIEER A BB N
FigHAEER) S A A A e INII] &R
Eitg TVt (SR A IR A A A e INII] &R
T PR R E E A R A F] =t INil &N
E 2B e R TR A A TR A A =t INil &N
ez [EBR Sk (DAX)ZE 5 BT T A8 B0 F7 4% 75 3 e

Remites VAR 4
SIS (B SRRk ETF EEIES) AR NGO

A EH B LA 4 ;

i BA b 26 s BL 2 4R 4T (Brown Brothers Harriman & AN L

Co.)
T NIRIRHRAZ 5y PAE IE 55V Bl 9 44— R b 2% sk 1T ST

7.4.10 ARG K HEFEAT AR KRBT R 5
7.4.10. 18 KB R B BICHAT IR 5
7.410.1.1 BRER 5

o
7.4.10.1.2 BUIERE 5
o
7.4.10.1.3 B3ATRERTT M &
o
7.4.10. 23R BT HR M
7.4.10.2. 15 & EH R
B NRMot
N AR FE AT B ]
i H 20164F1 A 1H 22016412 | 20154E1H 1H 2015412
H31H H31H
2 A R < N SAT R B 9 1,485,610.46 3,441,691.33
o SR SRR S Y B
e SATERGEIN R An BRI ET— H RS 57 1 5HE 0.80% 1 4F 2 it 42,
HRit2FAAK, %A HitEA7 0.
H A AR = 80— [ <5 557 1B} 0.80%/ 4 4F R AL

25 37 i3k 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

7.4.10.2. 22&3EE R
A ANRMIC
EN:H AR E AT B ]
A 20164E1H 1H 2016412 | 20154E1 H 1H £20154:12
H31H H31H
R A B < N S AT R B 371,402.54 860,422.79

TE: STEEEITE N R HRAT FEE LT — H 2 e 5™ 1E 0.200 /04 3 R 1R, B H Rt
ERAANE, LA HitEAH{08:
HFEE 9 =1 — H 3 55 19+{H x0.20%/ 4 4 R EL

7.4.10.3 5RBT BHATHRAT IR R 37 M Bt (S mIE) 2 5
T

7.4.10.4 BRECHTBERESFIHEM
741041 MEHNESEEAGHBEFREERELAESRFHMN

T

7.4.104.2 REHRBESE N Z SO FAMMKRET B AR SHIH I
ALy

AWK 2016 4£ 12 A 31 H AERER 2015 4F 12 H 31 H

AR S

B 540
KB TT 4R By HE 4

B 3 a0 40 Bl 3 a0 40 A B4 By
AR L

A L A1)
il
ez 5] B o2k . .
ETF B4 97,270,461.00 56.79% 182,894,861.00 80.83%

7.4.10.5 HIRERTT RE HIERAT TP RS P AE AR B N

B NRMIT
EN ] AERE T B R
FBR T 44 FR 20167F1H1H £20164:12H31H | 201541 H 1H 2015412 H31H

AR R ELIRIISUION AR RW ELIRIISUION

5 38 jidk 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

- 10,287,428.8
HrEERIT 2,470,713.50 37,369.64 3 241,642.40
Aii BA o0 e B B AR AT 1,431,533.72 -24,260.89 | 1,320,801.49 -43,592.00

T AEEERIRATAA AR SFTE N ST MBI S8 AT L A s B R ARAT R, 1%
&AL AR

7.4.10.6 AEEHERHH NS5 KB A HIESRHI1E R
Teo

7.4.10.7 HABSREEAT 5 10 ) P B
AN G AR A BATE AU B A L Ath SR B RS 5 ST

7.4.11 FyE 4> EAE AL
To

7412 ¥k (2016 4 12 A 31 H) AESFHKREZRIES
7.4.12.1 FAIATEHT R M R AL T T HRIA RREZ RIES
To

7.4.12.2 BIRFFA HIE RS TR Z R R
T

7.4.12.3 BIR G IEEIER 5 FAE A 53R
7.4.12.3.1 BRATRI T R 1E B W
T

7.4.12.3.2 X 5 i RFHIE R
T

7.4.13 &R T R XK % B

ARFEG R RIS, U RS TAGE = FIRA S AESESRMlinkks: &S
FEMCEERIE G 8 THa 801 R4, LEORA B AR HNERH NG BRI, BA 5hriias
FABLA XU R 2 AE . AL S L SR LSRR B R B DI M 6

5 39 jidk 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

7.4.13.1 R EEBURA AR LN

ARHE AT B R TR B MR AR T . AN AE H N 28 N B T M 5 I < TR G
R RS, = A4 A5 T XU o sl M RIS B T UG o A 5 < 70 4 2 HEURR (R 48 380 10D 1l S0 4L RS A AL
HAL R R R B A, TRARIEAR B B A B S A AR Bl AT R N T (B R A A 0 (B
AIPEA I B A M R VR PR 1) 58 2 UG VE RS R AR ISR, AR mT DUk %
bR 5 BE SR 2 S 0 AR AR 2 b B B S I DA 4, AT RES S %5 B ER AR (R PR A, 3B SR PR O 25 2
PREZIRZE B /IME o

AREEG I B G N AT A T R B R I e, L T DA 2R s MO B
SR R FEIZE 2 SR RE AL SR X 5 HE D SR Ml 5% ¥4 1 D) B XU B R M P TR o AR
EHFESERAEERS PRI E IR R 2y, Ao KRS BR 2 WBCR, 8 30E e )R
B R AR IS, 7R L2 2 T B AR B2 A2, BRI E A R H #2281 R K By E A
PEE N 7V S5 PR A S5 ARG A 5T 5 Sl M SRR AL A AR B 4 BT, R S AT TS
11 5 S R IR FIL RIS W I L 00D A 25 o W S R A R XU B 30 4w BT M B A7 3,
HHEERTE.

AR HE A B B FE N Tt R XU T v 3 & Ve M A0 8 B O3 BT 7 1k 2 Ak
I U 77 A R AT B 2k o AN VE S BT R A R R R, AT DX 400 % ) P B R R 3R ] 2K PR 45
REIE . W BT R, IRIEAREESIHRT Hir, SEaREEvr-ricil4m T, mid
R AR LSRR BB, TR R B AR R, 0 KU A53 2K PR R BERIAR L BB AR, SIS
SEHLT R R HEAT BB R AN DRAY, JFIEIARRIR, KRB A R 7E AT A TSR A

A

7.4.13.2 {5 A RUK:

15 R R F AL S I IR R S5 F R BT ELTME, BB S HHRIESRZ RIT A

SO N EE IS RN ESIEI RN SE S E Y €S A P L St it M (5

AR HE A ) H G B NAESE 5 BN 58 5 0 T BB IR OUEAT T 78 70 BTEAh o AL BTG HIRAT A7
HATTEAEA I G (T E AT H B AT DA AN AR AT A WA Sl op g L2 4RAT, 5 S RAT A R
EH B AT R . ARFGAEAE 5 I idhAT 158 5 B I I A7 B 1) 4 40 e R AT IR 25 S SR R I 5
YRS KL AT BETEAR /Ny FEI AL 5 T 04T A2 5 W BI85 5 o T3 AT A5 I PPAS HF RUE SR 22 %107
FOREAT R A1 LAF AR L P 5 FE IR <

ARBER B G E HNER ST T E AR BRI, e 0 45 BT RIS F S SOl R e SR R AT
NHAE AR, B 7> H A5 5% Lo 80 F XU o

2 40 T13L 60 T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

7.4.13.3 Fah ik KUk

TR PR A F i < AE JEAT 5 < A 5 O 1 S5 I 38 B B8 B A R A XU . A B v 3 T A
Bk B B G A AT, T A IR, SRR S LR SE R AR, SR
SRRt AR, AT 325 Rt < 3 B AL 5 WA i O A P AL i Py R

b 4 PR I AR KUK, AR T 4 1 5 4 TN T T g XS A B ] B LA L
BTSSR, WIS bR AT REEL I AN AT, IS A RE e R B R bR . AL 7E R ] ) AR TR
TILEtHabs ALA 2R BLRE 1B I B0 SR LA DL B 38 52 BRI O 45 8 R A LU 91 S . AR 44

BT F AT B T AN R B B 10%, HANE S 5 iARE & iRt G4 BN 7
AR IR SIE R A — A B AT FRESF A IS IZAE SR K 10%. AHE ST 2 IESREIE TR 2L 5

P b, BRELAE BN ROE N A, BeAh, AN K < R I S [P < i 5 7 7 A N R B <
THPERF R, H B IR — A 2 A I B i 2 fe e

7.4.13.4 Y R K:
T 3% KU A2 6 52 4 BT 45 i T L P 2 0 I/ o SR BN 4 9t B DR Ak T 3 35 A % TR 2R O 28 Bl 1
KA AR, ALHEFZ R AN KU AL A A7 XU

7.4.13.4.1 RIS R

R 20 RS 2 4 4 R PR 2 o A (B B 4 I 52 T 3 ) R AR B i A I Al R R o ) e g vk
b TR B T AR 3 BT S B0 SME N BRI AR, H bR Sl A 2 2 4 i TR G T I
AN IS TR] 485 SRR A8 717 37 ) 25 S 5 1 e 0T 2R S I < S M ) XU <

AN < 10 2 < BN 5 S AR < T s PR R AU P sk AT M, R B A S A
RS TR A R KR AT R B

A SR KRR 2 Rt 5 M A TS, RIEAR G R e g s sl e
FEAEAR KRR EASL T TR A . AT GHA AR ZBURE 53 7 1 EONRIT AR 355 .

7.4.13.4.1.1 FIZRKr i O
Bfr. NRMt
AHHAK
1R 1-5 4E 54Dk AiE &It
2016 ££ 12 A 31

2 41 T13L 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

H
%

AT 3,902,247.22 - - - 3,902,247.22
e - - 4| 165,952,931.55 165,952,931.55
MISIE 778 K - - - 3,290,666.34 3,290,666.34

MR R, - - - 543.42 543.42)
Brr At 3,902,247.22 - 4 169,244,141.31] 173,146,388.53
ik
MNATHEFE H K - - - 4,984.05 4,984.05

AT 2 [A] 2R - - - 4,878,861.84 4,878,861.84
AT NS - - - 114,947.12 114,947.12
MATFEE 7 - - - 28,736.78 28,736.78

HoAth A7 £5 - - - 410,934.50 410,934.50
Uil Gigseay - - - 5,438,464.29 5,438,464.29
) 2 AU B i 3,902,247.22 - 41 163,805,677.02 167,707,924.24

FEER
20154E 12 A 31 14EDA 1-5 4E 54D At B &t

H
%

MRATIE R 11,608,230.32 - - 4 11,608,230.32
T o M e - - 4 195,738,218.42 195,738,218.42

MR R, - - - 2,263.11 2,263.11
Hre Rt 11,608,230.32 - 4| 195,740,481.53] 207,348,711.85
Uik

AT 2 [A] 32K - - - 463,412.31] 463,412.31]
AT NS - - - 137,795.77 137,795.77
MATFEE 7 - - - 34,448.95 34,448.95

HoAth 471 £5 - - - 491,740.00 491,740.00
Uil Gigseay - - - 1,127,397.03 1,127,397.03
| U B 11,608,230.32 - 41 194,613,084.50, 206,221,314.82

T R PR AR I G R AGIKTTOME, I E 2908 A 3 3087 € 1 H 8L H 30

FHTF UK.

7.4.13.4.1.2 FIZ RS B BURAE ST

2 42 T13L 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

AFe4T 2016 4F 12 H 31 HARFFA L 5 MM Z# 5 (2015 4F 12 H 31 H: [F]), HtiigplzEm)
AN T AT B E o E (2015 4 12 A 31 H: [A).

7.4.13.4.2 SMIC XS

AN IR i <k TR 2 SR BOR SR B I RNV SR AR S T A AR BB X . AR dE <
FAA DARCIKAS, AR T 58 A e, R A AR R B AN RS . A 58 BN Bk H A
HEHIINC LT BEAT A%

7.4.13.4.2.1 ANC XS i O
Bhr: NRme
AHHAK
20164E12H31H
=
e HoAth iR
it
mEART FEANRT
LS B
AT - 1,431,727.72 1,431,727.72
T g M a g 165,952,931.55 165,952,931.55
I ISCIE 537 5K 3,290,666.34 3,290,666.34
Breait - 170,675,325.61 170,675,325.61
PLAH - B £ A
FRAET
B = FuR R ANC XK
170,675,325.61 170,675,325.61
i qmpEE
FEER
20154124 31H
b= —
e HoAth iFH
it
mEART FEANRT
LS B
AT 1,320,974.61 1,320,974.61
T oy A v e 195,738,218.42 195,738,218.42
Breait 197,059,193.03 197,059,193.03
PLAH - B £ A5

A5 43 (3L 60 BT




R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

FfR At

% 72 40 R AN XK
P

197,059,193.03

197,059,193.03

7.4.13.4.2.2 ANC XU B 8UR AR 4T

323 FrRiZ LR DS AR T R B R AR

X PR AR H 5S4 U 1 E
e (. N0
AH IR RS A% 1 1R AR )

Gaxin AIAR AR
2016 £ 12 A 31 H 20154 12 A 31 H
B AR AR T FHE 5% ) 853 Hahn%) 985
Fif A AR AR I {E 5% /%) 853 /%) 985

7.4.13.4.3 HABAA#E XU

LA A A% XU R 4 5 < T i < i HL R 2SS4 BOROR B eIt R B v 3 A R A AN
ST I M R R AL BT A AR s B RS o A < 2 B TR A 5 i LT B, v i
P EL A A A% USSR T B AMIE SR AT AR B B B I DLBUR IR T 52, B AT RESRIE TIEZ T 37
AR IR

AHe g T BORMGE A R, B 52 A2 R (IR B s 2EL Rl B LA A J ik G P SR 45
WAL, FFRGEFR TR HORAD SRR S AT AN B . ARTEAR IR E, S awtoiakst, 2
G2 IV SE A LIRS PR B A A 7 i i 2 G . S A PG IRERR TR EUR 8, 456 i ik
FERTTE DL FEBHTERDL S F e B ATIE: [m] R B i B O LA S S SR SURPPAL D 4 2R, 50
HEIAT AR R, UIERERbR 4R 2.

NI I R BT A 0 L R AR AN R R o AR T B30 B T A FE B0 A BB 95 26 Al
13 B B3 7 B AMIR T S B 5B T 90%,  HAMK T AFBLE 2R 8 517 /) 80%. A = hilHa 4
PREFIRZE, ARG E NS E AT, Bas st ih, ARGHEGE AL
O AR 35 < BT 45 A7 IRIE 7 A0 M S Bt 428, 8 W1 ) 22 Mo 0 i 0 Sk e AT U R, AR
VaR(Value at Risk)4 b5 &AM 1A 5 < T ik (K398 72 0 XU, B2 I ] ST KU AT BRER AN«

2

7.4.13.4.3.1 HAbAr s RS O
SHRAL: NRMJT
AR

i H ZIS PN

2 44 3% 60 7T




R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

2016 %£ 12 A 31 H 2015412 A 31 H
34 34
AYREE AP
ARME AVIWINIE]
18 L 451 {5t
(%) (%)

A G P R — R AR B 165,952,931.55 98.95 195,738,218.42 94.92

A G PG b P — FR AR Y

fTAE G AT — BUIE R BE

Hoft

it 165,952,931.55 98.95 195,738,218.42 94.92

7.4.13.4.3.2 HABAR#E KU B BBURE 23T
R % Baoll 4 L B B v DA ) HeAt T 35728 B A 4 AN A

X AR A R H 4 B HE I
som e Cfr: NRm A
AH IR ARG AR & AR Bl PN ES AEREE
ot
2016 £ 12 A 31 H 20154 12 A 31 H
Mk 2 b e 1 T 5% Hme) 795 %y 840
M 25 Ll L1 T B 5% JR/>2) 795 /%] 840

7414 H BT EBEMHT & THRE T E U AR IR
(1) H: WK
TAARAG BT Y, AL G R A AT A AT 48,149,908.68 TG, 3515 A4 AT HA

FK(2015 SR X R ATUA 312,324,252.07 76, SN PABL 4 SOAT H HUAER) o

(2) AehriE
a) il TR SR EF R ITE
A AT RELIRPTE R B A RO ETHE AR 5 B A H SR B PR R

~—~

JEIRIE :

BB MR B G TEER TT3 ERZ B AR
SR BRER R U AN AN O B 7 B 5 LR B ) % W] LR 1A i A\ AL

2 45 T13% 60 U



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

BRI ARSRB B BRI AN AT SR A E

(b) FFEHLLA B TR RS T R

() &EX&Em T AN RME

12016 4F 12 H 31 H, AEEERFAKILLA SOME T & B IR ST N S50 a8 K e il ot o s T
R AREUN 165,952,931.55 T, JoJm 158 )R I = R IK AR EN(2015 4F 12 A 31 H: 5 —

JEIRBIA AN 195,738,218.42 76, o 2 IRAEE =2 IK).

(i) 24 F0 {50807 K e K23
AN AR BLA SO H 4 T ELI 24 0 0 G T2 o 2 KA

(iil) 55 =2 R Se OB AR AR A AL ) 50
T

(€) AERFELMI VLA A TR i T A
T 2016 4F 12 H 31 H, AR RFFA JEFFEM LLA SR E T £ 557 (2015 4F 12 H 31 H:
).

(d) ANBA Fe i fE iR efh TR
ANBLZ SO BT A <R B 7 M A 2 AL HE S SGEOUR FoAt <R b e, KT B S 4 fe
TEMZER D

0

(3) BRIEE: HIAEA A SCAE AL, BE B 0 fR H A 0 75 W] 10 HAl F 2T

\

S8 REAEWE
8.1 HIRESFAHSENR
SRR NRTT
E %53 S8 ol i
Fes it H B
%l (%)

2 46 T13L 60 U



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

1 RS 51 165,952,931.55 95.85

Horpr: Hrifi 165,952,931.55 95.85

FEFEARIE - -

Wi - -

by = E AR UE - .

2 BeHst - .

3 ] WA 2 5 % - .

Hrer: i - -

B SRR SR - -

4 S RbATAE R - .

Horpr: m i - .

W1e - .

AR - .

BUIE - -

5 SN A b 7 - -
Forpre S =R A SN IR A 4 il

B - .

6 temmiy LA - -

7 AT E & & AT 3,902,247.22 2.25

8 At 2% T 5% 3,291,209.76 1.90

9 it 173,146,388.53 100.00

8.2 IREENER LX) EFTH IR E 4

SARAL: NIRRT

HxK XD Vg IEl AT A (%)
18 165,952,931.55 98.95
it 165,952,931.55 98.95

8.3 HIAREAT WL RN B R A S

8.3.1 HMIRBHBHEIT WA RNBRERFITRER R LS

25 47 T13L 60 7T

SRR NRTT




R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

725 VI IKIED RS T B R (%)
G il 27,886,495.72 16.63
06 751 P 31,657,770.48 18.88
O fi 25,265,051.17, 15.06
Rk 23,474,629.43 14.00
REVR - -
Tl 22,324,831.37, 13.31
FREHAR 17,706,027.74 10.56
HLAE AR 55 9,392,913.32 5.60)
V5 55 TH B 4,830,014.00 2.88
N4 3,415,198.32 2.04
ot 165,952,931.55 98.95

e LR SER M AT L7 FbrHE(GICS)
8.3.2 IRBREB R AT WA RHBR AR IERRAS

Teo

8.4 BB FPARIE A SOME G E SR 738 B/ EEF B G B #5894
8.4.1 BB B MR E A A E HE ST HE LI HEF KT R 8 & 40
GEpA: ARG

e
YNGR /NI B 5 FAEE | AT E % N
75 \ \ UEZFARAY o e (B nRME FEEHE
(@) | (F30) Ky | (X)
il (%)
SIEMEN
N 18 ] 5 ,
1 S [iFNER SIE GY » 128 [] 18,800 16,044,563.71] 9.57
AG-REG
BAYER | HEH 4y f ] T
2 BAYN GY 1 ] 20,400 14,776,190.91 8.81
AG-REG| HRAH] 7 s
B4 R R 7 [ 7}
3 |BASFSE| . R BAS GY fel 1t ] 22,700 14,647,481.63 8.73
WM 571
f ] T ,
4 SAP SE | SAP A7) | SAPGY 5 128 ] 23,700 14,340,303.76 8.55
ALLIAN
o f8 ] T ,
5 z ZWARKE | ALV GY 5 18 [] 11,200 12,848,277.12 7.66
SE-REG
DAIMLE
R
/‘i\j; a:
6 |AG-REGI Eﬁjﬁ?g DAI GY {;Fﬁ 128 ] 24,600 12,711,727.64 7.58
STERED "
SHARES

2 48 D13k 60 T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

DEUTSC
HE .
i N T[] T ,
7 |TELEKO| f#[E {5 | DTEGY » 18 [5] 78,600 9,392,913.32 5.60
M
AG-REG
FRESENI
US SE & | Z Ak Juili BT
8 FRE GY i 9,800 5,317,509.09 3.17
cO ] 7 s
KGAA
DEUTSC .
72 ] IS B 1t ] 5 ,
9 |HEPOST — DPW GY 5 1 ] 23,000 5,249,241.65 3.13
=]
AG-REG a
BAYERIS
CHE
FEERE .
MOTORE 1 ]
10 N A ER | BMW GY L ;Fﬁ 128 ] 7,800 5,058,132.30 3.02
A=
werke| 27
AG
ADIDAS | [ it i 7 T T
11 ADS GY 1k 4,400 4,827,310.49 2.88
AG | A7 g |
Linde H% .
LINDE 1 5]
12 AR | LINGY G 18 [ 4,200 4,790,484.22 2.86
AG %
5|
Muenchene
MUENC .
HENER .
Rueckversi fEET |
13 |RUECKV MUV2 GY 1 ] 3,600 4,725,599.83 2.82
ER cherungs 7
et R
AG-REG A
\VOLKSW, . , ,
KRR TE fi ] T ,
14 | AGEN HIR A VOW3 GY ¥ 128 ] 4,400 4,287,191.83 2.56
[=]
AG-PREF .
DEUTSC
HE
15 | BANK Li " DBKGY | i;;ﬁ 7 ] 33,800 4,260,229.74 2.54
AG-REGI
STERED
HENKEL
AG & CO| W5 i [H] T
16 AR HEN3 GY wHET 1 ] 4,200 3,475,479.42 2.07
KGAA 8] 7
\VORZUG
INFINEO| ., ..
R L
17 ANLIFXGY |7 1 27,900 3,365,723.98 2.01
TECHNO Tj‘iﬂgh % el
=}
LOGIES

25 49 pi3k 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

AG
CONTIN| , I
e3ES PN fEE |
18 | ENTAL CON GY 7 [ 2,500 3,355,647.90 2.00
A A 7 %
AG
FRESENI
US AR
25 5 ot ] 7}
19 |MEDICA =25 At FMEGY | Hli i 5,100 2,997,943.51 1.79
AG & Co 77
L CARE
KGaA
AG &
VONOVI|Vonovia & 5 E T
20 VNA GY it 10,600 2,393,656.53 1.43
ASE | AT gy | EH
MEET
21 |E.ONSE|E.ON A ]| EOAN GY 5 1 [ 48,600 2,379,240.22 1.42
HEIDEL |
BERGCE ik 18 ] 5
22 s | HEIGY | 1 ] 3,500 2,266,605.89 1.35
MENT 7]
PR A ]
AG
DEUTSC
HE il AR .
RS wE |
23 |BOERSE| 5 Fr& R | DB11GY % 1 [ ] 4,000 2,266,277.09 1.35
AG-TEN| 2~ H]
DER
MERCK | 7 [E %, 57, 1 E T
24 MRK GY 1 3,000 2,173,407.66 1.30
KGAA | 42 g |
THYSSE | %4
TR T /
25 |NKRUPP|fHERZA | TKAGY 18 [ 10,700 1,770,057.69 1.06
7]
AG ]
PROSIEB|PROSIEBE
ENSAT.1 [NSAT.1 % 18 ] T
26 PSM GY 1 5,300 1,417,760.32 0.85
MEDIA | &3 7] e
SE ]
COMME
78 1] i 1 [
27 RZBANK{ .,Fj CBK GY E 1 [ 26,300 1,392,455.41] 0.83
AT 87|
AG
IR Wi X
BEIERSD| | AR mEY |
28 KA | BEIGY 18 [] 2,300 1,354,534.58 0.81
ORFAG 77
PR 2 7]
SETH i 6] 7
29 |RWE AG LR RWE GY E 128 ] 12,000 1,035,958.10 0.62
N 7]
DEUTSC
& E (s
30 [LUFTHA ,;Fw\/% LHAGY ‘“‘% 7 ] 11,500 1,031,026.01 0.61
MTT % [=]
NSA-RE | V7
G

25 50 714k 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

8.4.2 RMB B IR E A B LB ST #E LI/ HEF TR B 83 48

T

8.5 MEHI AR M B H A S E RS
8.5. 1R THE A H ]2 G 37 1$E 2% BT 2044 HAL 28 8L 5 A 40

SRR NRTT

I 4
ESE TN
R ARSI (FEO TESAREY B A L
&
(%)

1 BAYER AG-REG BAYN GY 4,469,777.15 2.17
2 SIEMENS AG-REG SIEGY 3,448,009.88 1.67]
3 DEUTSCHE BOERSE AG-TENDER DB11 GY 3,294,829.03 1.60
4 PROSIEBENSAT.1IMEDIA SE PSM GY 2,328,206.13 1.13
5 SAP SE SAPGY 2,273,078.34 1.10
6 BASF SE BAS GY 1,672,618.51 0.81
7 DAIMLER AG-REGISTERED SHARES DAIGY 1,518,016.12 0.74
8 ALLIANZ SE-REG ALV GY 1,429,696.13 0.69
9 DEUTSCHE TELEKOM AG-REG DTE GY 1,188,120.41 0.58
10 VOLKSWAGEN AG-PREF VOW3 GY 1,136,931.74 0.55
11 MUENCHENER RUECKVER AG-REG MUV2 GY 891,901.04 0.43
12 FRESENIUS SE & CO KGAA FRE GY 855,894.80 0.42
13 ADIDAS AG ADS GY 614,952.65 0.30
14 DEUTSCHE BANK AG-REGISTERED DBK GY 564,601.90 0.27
15 BAYERISCHE MOTOREN WERKE AG BMW GY 550,865.28 0.27
16 DEUTSCHE POST AG-REG DPW GY 546,680.07 0.27
17 UNIPER SE UNO1 GR 482,406.43 0.23
18 INFINEON TECHNOLOGIES AG IFX GY 481,328.48 0.23
19 HENKEL AG & CO KGAAVORZUG HEN3 GY 419,470.41 0.20
20 FRESENIUS MEDICAL CARE AG & FME GY 411,203.33 0.20

TE s AT RN A 4 1S e e RS BN R LU ) 3181, AN A SRAE 5 9 A

8.5.2 R TH3E HH S A H ST G B ™ 15{EH 290 BRAT 2044 KA 28 8L 3 B 40

SRR NIRRT

=R SRR
AR
s NEIGHR (H30 EZRA A B HE
W
(%)
1 SIEMENS AG-REG SIEGY 7,847,215.41 3.81

51 jidk 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

2 BAYER AG-REG BAYN GY 5,783,796.25 2.80
3 SAP SE SAP GY 5,597,652.48 2.71
4 BASF SE BAS GY 5,031,312.64 2.44
5 DAIMLER AG-REGISTERED SHARES DAI GY 4,605,708.24 2.23
6 ALLIANZ SE-REG ALV GY 4,564,127.46 2.21
7 DEUTSCHE TELEKOM AG-REG DTE GY 3,492,397.45 1.69
8 DEUTSCHE BOERSE AG DB1GY 3,263,049.58 1.58
9 ADIDAS AG ADS GY 2,985,478.93 1.45
10 FRESENIUS SE & CO KGAA FRE GY 2,346,048.75 1.14
11 MUENCHENER RUECKVER AG-REG MUV2 GY 2,192,759.09 1.06
12 DEUTSCHE POST AG-REG DPW GY 2,047,345.11 0.99
13 BAYERISCHE MOTOREN WERKE AG BMW GY 1,907,653.45 0.93
14 LINDE AG LIN GY 1,838,380.39 0.89
15 VOLKSWAGEN AG-PREF VOW3 GY 1,746,615.71 0.85
16 HENKEL AG & CO KGAA VORZUG HEN3 GY 1,539,131.96 0.75
17 DEUTSCHE BANK AG-REGISTERED DBK GY 1,509,461.69 0.73
18 CONTINENTAL AG CON GY 1,505,938.25 0.73
19 VONOVIA SE VNAGY 1,375,290.02 0.67
20 INFINEON TECHNOLOGIES AG IFX GY 1,310,571.19 0.64

TE e AT S A S H S RS B R BN AR LU ) 3181, AN A ORAE 5 9 A

8.5. 340 2 # B I SE N RBRAS o BB 32 N B

Bpr: NRMt
SENFRAS (A S 31,647,435.18
SEHIRON (3D BT 73,217,846.47

T ARTRANBERH A (BRAD) A AN SE BRI (RRAZ) B P4 4% K T2 AL < 0

CBAZ AN T LA S S 3151, AFFEMRZ 53

8.6 MIRZBIEHF RS RFEF I RTAS
I AR AR R I 57

8.7 IR FabH A b e B $E LU R/ BB 42 B B A

AT AR AR R I 57

8.8 HRIL A FUHME 5 E S B 1E LI /N HER BOBTR 7 SCRAES B B A 4

AFE G AR IR ARFFA B SHFFIESR -

5 52 jidk 60 7T



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

8.9 HIR A FaHHE L B $E L R/ BORT 42 S RIATAE R I
AT AR AR ARIFA SRLATE R

8.10 IR A S E o Hee 7™ i EL B R/ NHE P BT+ 2 B 3 R A4
AIE ARG AR A

8.11 FEH AR5
8.11.1 AREMAN, ARIESIEMETT+ LI RAT TR G WIS IS ZIAAE K, hikEER
g AT —FE N Z R ATFETT. AT RS,

8.11.2 AR GBI AT TR 2, AMFERG T I & R 4k SR i A B 22

8.1 3 A Atk - T 35 7 A R
B NRMoc
FF5 H R B
1| A fRiE<
2 | BSGESE K 3,290,666.34
3 | MHBRA
4 | iR 543.42
5 | RIUCHRIERK
6 FoAth SUsCER
7| FefEsR
8 | HAth
9 | &if 3,291,209.76

8. 11 AMRFFA b T8 O T e e 377 A 40
ARSI AR T AR RFAT Wb+ HE B 0 AT 555 -

8. 11 SHAR A48 B 2 rh A FE I8 52 PR 1% L A B B
8.11.5. RSB BB B +48 B rh AP AR Ll SZ PR 1B BL R UL B

ARHe AR IR FE R 5L A 144 ISR AP AN AE S 32 PR DL o

8.11.5.2 R EHIR BB B 1T T B F A TUE Z R E BRI B A

25 53 jik 60 7L



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

AR FE G AR A WA AT AL AR A B A AN vt i 2 BR A 1
80 HEMABFHANER
9.1 HIEKREEMFRFEAPBLEFEANGEW
&AL Ay
ERXEPNESY |
F YA IRk S e WIN e
AN
F S SPSE AT A A
AT FEA 70
B Lt 45
3.827 4475542 |  115178,061.00 |  67.25% 56,100,939.00 |  32.75%
0.2 iR EHEESHTEZ2FBEA
P55 Fra NAFR A ME (0 b b T A5 4 L A5
HEHRIT -2 ZE bRk (DAX) 225
1 97,270,461.00 56.79%
TG HOT S5 R S S B 4 ’
FREE4AEESO CERAK —E24
2 52 & 001 3,962,500.00 2.31%
kS — THERIT —UEFIRZ 5 .
3| st 1 B ) 3:509,900.00 205%
R E SRR E AR A F —
4 | PRES - RGERAEEEHE 1 5iE 3,338,000.00 1.95%
TP
5 | 3,074,200.00 1.79%
6 HETH 2,784,900.00 1.63%
7 5 2,587,500.00 1.51%
8 | EHIA 1,786,200.00 1.04%
9 ek 1,606,575.00 0.94%
HIBIES RE — RIS — B e R E
10 1,500,300.00 0.88%
1B Y B A o i

9.3 HIRESEEHAK M RFFAEEESHERL

T

25 54 Ji3k 60 7T




R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

9.4 MIRESEEAKNMLNRFALTFRAZES A EEXFKFELR
RNFERPE BN S BBHT SRR 0t N A 2 R e iUE R 1 8= XT84 0;

AREE G I G 2 B A S S AUE B B X A 0.

8§10 R E S M HEE)

BT A
FHEEFAEMH (2014 4 8 H 8 H)E: &A%l 337,779,000.00
AH A A A 3 4 40 B i 226,279,000.00
AR A BASE 4 S HR A A5 55,500,000.00
Pl ASHR A IR 4 R BE [B] 47 0 110,500,000.00
AH A HHHE 4 47 2 AR B 40y
AR A A HA AR 4 1 R A 171,279,000.00

811 EREHM4ER~

11.1 BEHHFRFE ARSHRI

A P TCEE S R N R £ Ui
112 ESEEA. BLSIEEANNENESTEERITNERAERS)

o
113 BRESEHA. B&U. B&BEVEHIFR

AN T LATE I TS IR A . RS WA R BN TCW AT &0 77 1Y
ISR
11.4 EESHHRIZH KR

AR W P9 TS A S P SR
11.5 AEEHAT B THR 2 THTH S FriE

AR W P AR 4 R O Ay e 4 W ) S T S 45 T

5 AR BE RS AT RIS AE 2 THIT 55 BT KRS 5. 67,000.00 .

HATH S TR AR B T IR S SRR . BRRE S RAEMHEZRS .
116 HEA. £EARAREETENRZEERLTEHR

ARG WIN T E BN F5E NS U8 BN 51 R A BRAL $ 251 V0L

25 55 ji4k 60 7L



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

117 SRR AR5 BITHA XL

11.7.1 RS RUES A 73 5 BT AT B R3S SUAHER
EHEAL NRMT

R ER2E 5 N2 SEATZ 25 T AR <

Sl EL i b iliE 8 PSR | A

TR | B (iES
AL S A LA LI

]

Morgan Stanley
& Co.
International
PLC
Goldman Sachs
(Asia) Limited
Liability
Company
Barclays Capital
Asia Limited.
UBS Securities
Asia Limited
Merrill Lynch
Pierce Fenner &
Smith
Incorporated
Instinet Pacific
Services Ltd.
BMO Capital
Markets
th S )
PR 22 H]

L Rk

EER R SR ENITT RS 5 RS G SCRE, B RAF 2R 55 R0 B A&
4. BAAnE T

(L) gt i, AEEF AR LT N R, BER e WA e 55 T2, Rt i
BB FU S A 4 TH AR 55 5

(2) B&mER. 2@ msss; i, WiE, AN ERES, A8HTriERiss,
IS E R EIL DAL R, LoD, Fraei e /E B IR % M E K ;
(3) XHFEF LR 2L, BHFHITRMEE I, Rafae ©4a5%;

(4) BA S RIAERL, RENERRNIESN 21000 55 &1, RORBREEHURZ AR BEIR, dk e

- | 30,019,313.84 28.63% | 15,009.70 28.63% | -

- | 22,057,176.26 21.03% | 11,029.59 21.04% | -

- | 45,009,855.12 42.92% | 22,505.90 42.92% | -

- 3,880,558.27 3.70% 1,940.41 3.70% | -

- 3,897,359.00 3.72% 1,948.82 3.72% | -

5 56 714k 60 7L



R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

BB

(5) oAty M T He & A AR 25 Al A AE % R

2. FFHILEEREFE

(1) XHBik 77 i 0 2R G IR S5 R AT VAl

HIAH SR HR ] 2 S TR LU RN AR LR e AR AE R (738 IR S5 PPN 70000, Wi ide 7 7 il 55 ot
BAMLE R AT A .

(2) T CHr 77 HiE s %ER)

ZE BTN SR S5 T PO 45 A PRA S L, PRI RIS, 305 CRTH 578 H i W A%
D, UL I e b BN B A HEAT A

(3) fRILT5 T 4 B AT S 5 A0 T AL

DA ]G3 T AR DGR T 4R AT ) CHT 4G 257 78 FR I B AR R ) S SR £ VA (R 45 R AT H X
I B .

(&)W )T AL SOEFIFEE A

BN SHOERER SR FASF A, PO T8, JRIE MBI A

3. W N IE S 528 5 s AR TR R s
2016 £ 52 /% Instinet [T TAE.
2016 4E52 /% BMO HFH 2 TAE.

11.7.2 EEMHESR A T L 5 BITHEAT HARESS B8 K& 0L
AL NIRRT

(e [ W52 5 BLIEAZ 5 BEAH
Pl 24 [l 2 AL EE] GRS
JFI AR JRAZ 4 JRAZ 4 JRAZ JRAZ 4
D ) Wy F A i 19555 B
# # Bl w
i e W LA Wt Wt

Morgan Stanley &
Co. International
PLC

Goldman Sachs
(Asia) Limited
Liability

25 57 i3k 60 7T




R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

Company

Barclays Capital
Asia Limited.

UBS Securities
Asia Limited

Merrill Lynch
Pierce Fenner &
Smith
Incorporated

Instinet Pacific
Services Ltd.

BMO Capital
Markets

FE IR A
A

11.8 HABE KFH M4

e PR H
Ll

Frs SR RT3

‘ EHEESIRD) . GIFZH

| | PECRERT 20165 1] 4 SRR é»fi:ﬁ;ﬁ?ﬁg 2016-01-04
VRS N e 4 A o 55 IR FR IR R) ) 2 5 ﬂﬁﬁ

R eEHARAFTRTIE TN REEE CEHHERRY GIESRE

2 B R W A ()2 e R AL (MY S5 B R PR | /) (R EREZRHR) A1 | 2016-01-06

= ] 5 3
‘ | CREIESIRY . GIESER
A LA gt b B
3 BRI 2006 5 1] 7 HARURIT W CRELESHHY M4 | 2016-01-07

BT JE B Lk 5% 7 BN (] B 2 2

(EMESRR D) CGUEZRR

BRI EHARAF KT SINERE E 5

4 - WO CPEUESHRY M | 2016-01-19
A By VA==
iﬁEU/EBJJE’J/A =] A

R GEPHARATRTREE TS T | (EEIEHRER). GEHR
5 B K TAT H A B 7 N RIS A | k) (P ERESHRY A4 | 2016-02-03
2 ) [P 35

=
eI TRA 7 T2 E 30 CEWEFRIERRY . GIEZRRT

6 (DAX) ETFIEHH RIS R EE T | ). CPEIESRHRY 24 | 2016-03-22
TR H B E I, R s ) [}

W AR AT T A TR TEE | (LHIEER). GEEN

7 KR TR A8 5 e R BEIES R A | ) (P EIESRIR) A4 | 2016-03-28
" IR

eI IR AT ST U E ey | TS, CUEIRES

8 o N ] i1F 2 1N 2016-03-30
T B U VR 7 A ﬁ%g*'ﬁ#ﬁ»*A

25 58 pidk 60 T




R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

g REEHARAF KT RLREEAFHE

(EHRETFRD) . GIEZFI

s " .
9 e T P DAL (A i&»f@lﬂﬁ##&» FA | 2016-05-05
] ) sty
‘ EHEESARY . GIFEZ
10 FEESBEARARXTEEOTLLT ?é» fiﬁzﬁé?ﬁi 2016-05-05
& 3 Ao I O P o A R 5 ) A 2 am A
I EEHER AT RTIEEH TG T (EHWEHY . CIEFRRS
11 | GREKTATHEEGE T ARRMEENRA | ). (PEIES#HRY M4 | 2016-05-10
s =] R 3
I EEHER AT RTHTEHE PG (EHWIEHHY . CUIEZRRS
12 | KBEREIK A2 5 TR BRI R A | )00 (P EHREZIR) A4 | 2016-06-08
s =] R 3
‘ — TR (iR
L | EEESERARAR KN S ;éj‘“”ffﬁiﬁﬁﬁéﬁi 160608
IR PR H A 1 A 2 e “
] R 3
B , CFHFIFBARD . GIF 2R
eI o LT A8 5 T 4 FEK T AT B IS 8
14 i;zigggizgik RIS | oy (P EiEZR) A4 | 2016-08-15
) ] R 3
i ‘ CFHFIFBAR) . GIF 2R
KTHFEHE VG EKEREIK A2 55 e
15 S R I A2 WO CPEUESHRY A | 2016-09-23
] R 3
B , CFHFIFBAR) . GIF 2R
eI o LT A8 5 T SE K T AT B IS, 8
16 i;zigggizgik RIS | oy G EiEER) fA | 20161110
) ] R 3
ISP IR A A e T2 {HEE 30 CEHFIEZRR Y GIEZRES
17 (DAX) ETFIEHHR TG E SRS | #)). (PERESH#HY 2 | 2016-11-10
N ] R 3
‘ ‘ CFHFIFBAR) . GIF 2R
Mo sge il tts NG F- G — 2 Hh
18 zf%fiﬁﬁ@A7%$E FPER | gy e D R4 | 201611416
il = 3
o | KT 0 AX) ETFipgHIe | T WO
[R5 b = T 37 Ak H =2 L R ) A ﬁilT;JﬁE A
. (EHWEHY . CIEFRRS
KT HTEHE PG EKHERE K 385 s N
20 S22 HLTE I A A 2 itl&i>>\‘<<ﬂlﬂﬁ#it&>> A | 2016-11-29
] A 3
e BT ERE CAE NG RS E BRI GIERRR) . (RERESHRD) fAH]

M3 www.huaan.com.cn _FH% % .

812 MR E R EEFR

25 59 pidk 60 7T




R E Pk (DAX) 525 RIFTREIR B S35 B 2k < 2016 SF4F A T

S13 HAENMHHEF

13.1 HEXHHEHR

l\

2\

3\

(g EbESk (DAX) A5 ROT IR EGE TR i A e & F)
(e EbrEk (DAX) 25 RIT TR HOE I R AL G 1R 55 i W 15)
(e EEESk (DAX) A2 5 ROT IR BOIE T 5 B 5L T E 1030

- HERE R S tHE R B ek (DAX) 38 5 BUTT IR BOIE SR 45 58 5 B RS2 K SC A
v AR S A AE TP IR AR R R AR A TT IR A T T SR

v BEEEHE NS R B A ] A

Vv BEEFEE Nl S BRI ATE LR

8. M LG HAT IR A B IF I Ik ol S5 B
13.2 7o R

FEEWNAIESIEE NI AT, HEET IS B B %, http://www.huaan.com.cn.
133 A H R

BRB T EFELSE NN E T, /e E L (A 2 3 & B SR S48 AT A Y
I 6. 5 25 [5]

R SEEARAF
—O—t#E=A=+/\H

5 60 714k 60 7T



	§1  重要提示及目录
	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 境外投资顾问和境外资产托管人
	2.5 信息披露方式
	2.6 其他相关资料

	§3 主要财务指标、基金净值表现及利润分配情况
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	3.3过去三年基金的利润分配情况

	§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管理人内部有关本基金的监察稽核工作情况
	4.7管理人对报告期内基金估值程序等事项的说明
	4.8管理人对报告期内基金利润分配情况的说明
	4.9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 审计报告
	6.1管理层对财务报表的责任
	6.2注册会计师的责任
	6.3审计意见

	§7年度财务报表
	7.1 资产负债表
	7.2 利润表
	7.3 所有者权益（基金净值）变动表
	7.4 报表附注

	§8投资组合报告
	8.1期末基金资产组合情况
	8.2期末在各个国家（地区）证券市场的权益投资分布
	8.3期末按行业分类的权益投资组合
	8.4指数投资期末按公允价值占基金资产净值比例大小排序的所有权益投资明细
	8.5报告期内权益投资组合的重大变动
	8.6期末按债券信用等级分类的债券投资组合
	8.7期末按公允价值占基金资产净值比例大小排名的前五名债券投资明细
	8.8期末按公允价值占基金资产净值比例大小排名的所有资产支持证券投资明细
	8.9期末按公允价值占基金资产净值比例大小排名的前五名金融衍生品投资明细
	8.10期末按公允价值占基金资产净值比例大小排序的前十名基金投资明细
	8.11投资组合报告附注

	§9基金份额持有人信息
	9.1 期末基金份额持有人户数及持有人结构
	9.2期末上市基金前十名持有人
	9.3期末基金管理人的从业人员持有本基金的情况
	9.4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

	§10开放式基金份额变动
	§11重大事件揭示
	11.1基金份额持有人大会决议
	11.2 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
	11.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	11.4 基金投资策略的改变
	11.5为基金进行审计的会计师事务所情况
	11.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	11.7 基金租用证券公司交易单元的有关情况
	11.8其他重大事件

	§12影响投资者决策的其他重要信息
	§13备查文件目录
	13.1 备查文件目录
	13.2存放地点
	13.3查阅方式


