Moz SRR 5 BATF IS5 AR 5 4% P 4 2016 F- 48 B 4R o 47

g EEA R BAFHIES IR E S

2016 SFEFREWHE
2016 £ 12 H 31 H

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



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

81 EERR

1.1 BEHR

HEEMARNEF S, HEFRIEARRS rE R REICE. RSVEMR R R Ry, Jf
X HE A LS HERA IR 58 B AR AN | SO VR ST AR . AEEIRE CE =2 0L Bl
MEFZFFE, JFHEFKEK.

HEAE NP ELRRATRO AR A ARG AREE S FE, T 2017 423 H 24 HEZ 7 Ak
T SRR AR FHE AT WSty RAAIMESAS, REERZAS
AFFAERERIC . RS PEMOR B R -

BB BN R LLSEE H 8RR 51 10 S5 ) AE PRSI 5 587, (EANDRAESE & — 2 B

R A STFARERIARRI . BRA R, BB EAE P 5T DS AT 40 [ 5 A
S IEEE VIR LN SN TN

AR AR A LA R AR 1B D, B AR T VRN, N BRI

AAREWIE 2016 4 1 H 1 HigZ 12 H 31 H ik,

#
N
b=
B
N
[y
=



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

§2 EHEMN
2.1 BEEAREN
HE L FIFR AL S
e ARG 000227
A2 o A 000227
FiafEir LT
HeaRARH 2013 4E 11 H 14 H
S SAEEIUN M B G R AT PR A ]
EEAEN o LR AT IR A IR A A
0 S A B < 4 AL A 3,270,447,106.25 7}
He A A7) AN TE W]
RN R & S e St RS A EZAFAELL T C
NE T RIS B A 000227 001994
5 HAK T IR 4 R 4 (K4 AU
. 1,933,972,985.79 i} 1,336,474,120.46 17}

2.2 BE&F My

SaAd=Ran

AR < E BB T [ MR SR, A B S XURS: (R 2 i T
B, SR e R K AR e 1 .

AR GRS ZE T 1 SR A R] RE S M 55 T 37 1Y) B PR AT
FORUBRI, FFAIFH 22 WA ST 5 B35 PP ECE AR TR, 7 Hr A LA [ 5
7 b R A5 73 TR i i XSRS Ak, AR 5 R AT RE A B 1

PR AERFIHLE, DU E 3k 8 BT AR R e e as i i (R 6T SRAT 2240
) ANE FH 2 Y ad A 2 TR E B EE ] o (RIS 25 6 5 < 1) PR A A 30
BR AN B I e B A S AL A - A, R BT A

b £ b A R Al — S A i e & (BiJR ) +1.2%
A oM R G, FLTUYI A RS K P AN PN 2 AR AR TR 2 4

IR WA 2 AR WEHEE, \TRMWIAESE, BT UESR 5 e B b & KU A Hh 250

Bk

A

#
w
b=
B
N
[y
A




Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

2.3 HeEHEAMBESITEN

el FEFH N HEETEN
4R e FE G AT R A ) [ TR ERAT B A BR A )
4 530 ZRAH

7 B P 5

B R 021-38969999 010-66105799
1S PN

EERatIfE] giankun@huaan.com.cn custody@icbc.com.cn
B RS HE 4008850099 95588
&R 021-68863414 010-66105798

24 fRRHEITA

B e P AR A A BN LK

DX oA 11 www.huaan.com.cn
FEFEHR A & B gt NiE 8 5 igE S0 I 31 )2, 32 )2

§3 EEMFHEIR. ESFERIZFESERHLR

3.1 FELSHEEEA K

SRRAL: NIRRT

2016 4£ 2015 4E 2014 4¢
3.1.1 #ilA) 3573
BAEAR | REEL | RS | RS | R | R | A
2 g7 A % C % A fiig: C % A AR
% C
e
SZ P Y | 44,310,872.03 | 23,408,308.86 | 113,079,222.49 |  248,633.24 | 39,365,203.50
E&l
A A
i 30,760,593.47 | 14,695,810.27 | 76,163,759.77 | 2,016,533.18 | 99,274,387.09
n #F
0.0160 0.0112 0.0666 0.0083 0.2677
%5 &

#

=
P2
i
p=1




Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

1 A

JAE

A 39
¥ 1)
18 A
HEES

1.52%

1.06%

6.07%

0.77%

25.37%

ESUE"
&t W
i 1

1.53%

1.05%

6.23%

0.84%

18.32%

3.1.2 #iR

2016 FFXK

2015 XK

2014 XK

H 4 A 38

(N

1

EELR

=
W

R iR
C

A

R iR

e AR AL
% C

R iR
A

L N
#t2 fie
e )

WURE

0.0133

0.0099

0.0363

0.0350

0.0637

R 2

& Vi 7
e

2,026,991,077

.62

1,396,086,914.

32

1,658,739,954.

02

516,459,952.

27

1,286,459,949.

02

R 2
& 1 A

1

1.048

1.045

1.078

1.077

1.138

E: 1.H 2015 412 715 Hid, AESDRNEREEMHE: A FFEH B C IS HH.
PRSP RA S

2 friR SN SHEARA B R NN AL 5 R G M- A (Blhn: 3k a2 5 e,

T HE < ) FR R[] 9% - 20

e

AN ST R R R A A N . iRl

B

#5

T4k 41

NN

BT , TR LG EAR T A

iy HARN (A& 2R EARS D 1Rk
I




Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

FHR R EBIAREL, AR AR CSeiiiad in A A e EZ S as .

3.2 BEMERI

3.2.1 BEeMBAERKE RIS RIS B RK LR
1. BZEPAHFEF A

£y

Py B A 3G M 45 b g
Py B {E 1 . WS | B
B B KR bRl 2 . TR 2 b O—G @—®@
KRO e ESE) B
@) HE®
TE=AH 0.19% 0.04% 0.68% 0.01% -0.49% 0.03%
TESNNH 0.95% 0.04% 1.36% 0.01% -0.41% 0.03%
g4 1.53% 0.05% 2.74% 0.01% -1.21% 0.04%
=4 27.61% 0.24% 10.87% 0.01% 16.74% 0.23%
H 4T
H IR L 28.37% 0.24% 11.43% 0.01% 16.94% 0.23%
224
2. HREFAMR C:
P B 3G M4 bl s
Py B {E 1 | emibeEsE | -
B Bt KR b % o THEN 28 2R O—G @—@
KERO e ESE) B
@) HEE®
HE=1MH 0.09% 0.04% 0.68% 0.01% -0.59% 0.03%
T EANH 0.77% 0.04% 1.36% 0.01% -0.59% 0.03%
g4 1.05% 0.05% 2.74% 0.01% -1.69% 0.04%
B YA
IR T 1.90% 0.05% 2.92% 0.01% -1.02% 0.04%

H 2015 £ 12 H 15 Hid, AEEGSRIHIESHI: A RIEGHHM C FIESMH. VEIETHE

SRR A .

A
AFE G GBI AE: A —EE I R (BlE) +1.2%

IRIEAIE G A AT ME : AL

T Y BAT REFTRahTE R

A, SRR R

TR WOTBURGL. R i, REIEREYE. PHIEEE . AEf. ATEEGUR (B

SR

EALEE P I N 2 VPR G B A At R TR, EART b EIE N S A S
BRERJOTIBONAT =" « B0 ST BOREE H G =4 H DS IE],  ASSE g4 i T 627 50 1
EUBIANMIC T 2R 7 (1 80%. JFBGUIA, ANTE G A7 B e 3 9] H 72— 4R DL N IBURF 157 o 2k e 9%

PAHRERIEEGIAMET 5%, RSO, AL EASZIZ LB R .

H
(o}

=

PO SCFIESR . NPT . G R AR AT A S I E W a S B B R A




e E WP BLIE SR 5B 2 & 2016 454 4 75 4 22

322 ESARAEMR ESBBRTHAEMKERRZ RHE RS LB RS K

L5

LA LLE WP 7 RIS 3 B 0

H 5 1 A A 28 LA RAR B R B R 5 ML 257 LU B AL 2 3 1) 7 2 A 3500 LE I

1, HRTEFLAMHEF A

(2013 4 11 F 14 H % 2016 4F 12 /1 31 H)

28.27%
25, 44%
22.62%
19.79%
16.06%
14,14%
11.31%

8.49%

5.65% /

2.83% e

0.00%

2013-11-14 2014-05-24

2. HREFAMSC

2014-12-01

2015-06-10 2015-12-17 2016-06-24 2016-12-31

|— ERFEFI A — VESH]

2.89%

2.60%

2.31%

2.02%

1.73%

1.44%

1.16%

0.87%

0.58%

0.29%

0.00%

2015-12-15

2016-02-16

2016-04-19

2016-06-22

2016-08-25

|— EREETESC — DR

Ed

7 T 41 71

2016-10-28

2016-12-31



e E WP BLIE SR 5B 2 & 2016 454 4 75 4 22

3.2.3 BEESAFERUREESTSEREM KR RIS RS B EAER S R K
Mg AR AL S AT U 5 B SR P i 4
B 3 G [ AR 2% DA VB 1 K 6 5 D 43 bR S AR IR 25 R R T %o EE I
1. HREFAME A

18.00%

16.00%

14.00%

12.00%

10.00%

B.00%

5.00%

4.00%

2.00%

0.00%

20134F11 Hi13H (EEAFEE A F20134F12A31H 20144 20164E 2016 5F

B SA m b

2. HRFEEAMHFE C

2,50%

2,00%

1.50%

1.00%

0.50%

0.00%

20165%F12 H 16 H F20165F12 A31 H 20164

[m e e L]

B AFREBCHFEISL AT &, AN B RE T R .
8 Ik 41 T



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

3.3 TE=ZFEENFIESERER
1. HBZEFEAFTF A:

MAL: NI
10034 | WEEA LR | BREREURBS | FEERE A ‘
FJE %TE
I AR A i i it
2014 0.470 8,573,141.91 5,508,888.68 14,082,030.59
2015 1.270 128,210,827.73 15,938,937.19 144,149,764.92
2016 0.460 78,248,177.92 10,402,531.74 88,650,709.66
&it 2.200 215,032,147.56 31,850,357.61 246,882,505.17
2. HEFELLFIR C:
AL, NI
1004 | BlEEARE | BREERABUS | FEEMES S \
HFJE %
IR i i it
2016 0.430 53,820,615.48 3,544,906.10 57,365,521.58
&it 0.430 53,820,615.48 3,544,906.10 57,365,521.58
84 BEAMRE

41 HEEEARESLEEN
411 EGEEARLEHRESHER

M B 4 R PRAT BR 0 ) 28 o [EIIE MR 25 F M 36 4277 [1998]20 5 SCHb#ET 1998 4 6 H %7, 2 FE W
HRIESERAFZ—, HEMTA 15 (L AR, ARSEHRE LR E ST 51X . B
e Fh Bl CRED BAR. RIBERMEFEARAR . R TVEE EBD ARAR. L
HRVT I B 5 o AT PR F A E B e R A A PR A H

#E 2016 45 12 A 31 H, AR NILEHEZGIREG . P E A BEma. s
BRI, B ERRERE . EREFRE . /MR E . BRI MRIERE . 2%
OIS . kel fis. RS RITRE. BRI . BT RIRE.
‘% IiF 180ETF. #£22 LilF 180ETF Bt fee FiFJusk ETF. 82 Bib sk ETF B, B4
RS R RREINE MR LA B 300 #3 (LOF). Ew R iRe . B2l
VR g B FHmRRERE . B KPR B2 AiE %S (QDI-LOF).
sz A SRR G BB EERINEI6R. ee H2 SRR, #RriR 300 18

By PrWFFIRE . B H HERTD. R0l s, B EREmReTr. Fraifi.

9 Tt

n
=il

1



e SRR 2L TR 2

EF R IS 2016 FEAFE BE R 15 4 2

=745 ETF.

ZHPr S (DAX) ETF. 2 EFR L (DAX) ETF Bz,

ERIEHERG . P REFEREWITOTR eIk M 38R
N RIEMERE . LR
Pk REER A gk G ERE
R o EABCETRRE . BRBBREREG KENX.
RE. BRZERARE . BRBERAFRE . BPRZERARS .

TRAMESE KA

4 ETF BEE.

o R UGFIGTR . PR 25N R

g KEF AT 9 TR A

B E GG E R A

MERS

« B HAIRE B R
k%) 1632.85 /2T N T -

He g2 BRA) 18 A~ H T

2R 300 BN 9 R LEELTR

A B gIA T 100 FEEL. B4 5 ETF.
g BMAIRE . B UEg sy

TR FERERG . L@ m. %

e PR 7y BR 2 ETF BKi% . B

R e il TR . R
HHETURE, BEAE MRS ELPHERARE . B2
PR TRIER R S g PIERATHE R

e AR 50 $RE 2 SR Lf R R IRA

RE B eERE UG TR BRI RANRE .
B S0ETF. fgz it (RAVR G KA .

e R G . i

ez ERE LR B AR, bk
IR REERE . PR

LRI ERE . B REIHREGEN. P2hamE R E R
o AR AR, BREA RIERCE R S

RIS IR  He 20l R RIGHCE R &

41282 (BESZHENA) RESZLHBBERIEN

R M RGN E R G FRPIEN R
55 89 FUFMIE & BB #L

Pt

IR %%

ARG MG (W)
) IR

ERHY | EEHM

IEZE Ml
TR

Wi

NI B
2

2013-11-14 -

19 4E

RmARATEL, 19 FiFE. E4
ﬁﬂMw%%ogﬁﬁ@ﬁ#ﬁ
iEAﬁ&%ﬁﬁ%ﬁE%
s SCIRARAT IR N 5 A
ﬁ%%@ﬂ%@ﬁ@ﬁﬁ%&ﬁ
FRA R B A4 8 ER
EEEHARAFAEGLE M.
2011 5 2 AR G A
MR . 2011 4F 7 A e
SRR B3 5t 55 A IR 5 45 L 4 1
R 423, 2011 4 12 ARFRH
R 25 F =4 i 5 RUE 5 1%
WRENFEESLT, 201342 A
FECHHAT A 2 Al 5t o3 3 28 R ke 2 iE
K REEMELSLH, 2013 4

F10 itk 41 0




Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

11 ARFENEARRE SRR SS
I, 2014 4F 4 HiEFREE R
WG RIS E R AR %
REEemREes®, 2015 £ 1 Ak
AT 22 22 2 RE T B IR A AUIE
FE RS ELE. 2016 4
9 Hild, RN AT e 228 0 & R G
Ne B IR A BOIE I D R S i L 4
2B LN

AT R

AT EE
23, [ e
a0 B

2014-08-3
0

15 4E

WA, 15 FFUESRE S Mol
2. 2001 4£ 7 F & 2004 4E 12
FAE 8] K AE 55 BR 53 4T A m4H4E
WA G, MWEF I 7 % 5t
2005 4F 1 H % 2005 4F 9 H AR
i AR 4% B 0L 0] A5 BR 2 =) AT B 7L
i1, 2005 4F 10 H % 2009 £ 7 A
1Ea RIS EHARA AMTEES
23, 2009 4F 8 A ZA5(FHLT4E
72 HE 4 P PR A ) [ E 0L R
. 2010 4F 12 H 4R LA 22 2 i
W 2 A5 05 B UE F7 1% B AR A 1 3 4
23, 2012 4F 9 AL [HKHE(TE
O a5 27 B S R R 2 4
FE 42430, 2012 4F 11 H R
fE H HE R T AE a0
H4 203, 2012 4 12 H R 4E
{42247 P 38 57 23 B 23 1 %
Remies, 2013 45 Aild
(] I 4HAF A 2 R A VR B TR IR 42
BRGNS LT, 201448 F
R I P A R K e et H 35
T A HE (5 25 AR S B R A 4 1)
Fe422 P, 2015 4 3 HRfH{ T
G RIETE B IR A AR i
BREHIEELP, 201545 H
i A IR AT AR 2 LB (R AN TR &
BOUESHRESENEESSH,
2015 4 6 H L [Fi AT A 22 iR
RGN KB AT R T &
[FJE 423, 2015 4F 11 A, [H
I AT 22 22 i (R A TR A BLAIE 97
RIS RS L T, 2015 4F 12
Hit, [FIR T2 R AR AR
GRUEF R BRI EA .,
2016 4 2 Hig, [FmHHfEEL 7

11 Tk 41 5T




Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

FREARAS VR £ B UIE 25 5 08 3k 4 1 2k
&4 H. 2016 4F 4 Ak, [FEFH
1R 2 HREAR AT A BUIE S $ %
HEEmRE&4 M. 2016 4E 10 Ak,
[ s FEAT A e 22 RIS L B IR &
LS e S A I E - S b

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

4.2 BEAXRE PN FE S ERRTEHRILABHA

AIREWIN, REESEENRET GEFRRESIE) SN ARE G,
WA RIS, A RSRAE . BRSSO A PSR B 7, AR X
RRIRTHR T, NGO BHFTA NSRRI G, AMAAEE RS R AT I & & RIS .

4.3 BEAXRE N AFR A BRI LRI
4.3. 132 5 il BE A2 1) 7 1%

Ry EIER 2 QEFREESE AR AT LSRR TR, AREE T (BritaEH
AIRATN NV G E BRI LY, Hadah I . JPIaEE g R & 5 B & M s A &
BRI TE T BRI L PATEI I EFMN AT G E B . EHE . £
T, RN A R E A R R A S RMVITEE . S E G, EHREKE . WA
B BFRAEF TR B ARG P ST SR RS R R AL A B T LA T2 E BRI = . £
BT, AR SRR A G L BRI R AL 1RSI B SRS, 158 I PR AT 22 52 SR, A
RS BR AL EAE 5 R B MANE AL o RIS A BT R RS e, R, A S
LR BT R BRI, A S A HAERBGER N H R, B R G RUR A 7 2
AR AR . I, AR SATIERE AT AL, RS AE A AT S
PATHLZ o (L ZH T —Fiismlh s, BARM RIS ARG LeBI M ae . 25614 i da el 5 ,
SEHL A — I 1A) Rk 4R MR B A S AL I B A . (2) AP —Hidigmlkss, HEHE4
PG R RS T REAT W 55 AR, SRS G A LR B A & 44 SO ANHEAT FR AR . #1200k 9% DA A W] 44 SCHEAT
Hk 52, WEZSEPR R IL A R0 SE . LBl B R AT e . A P8R /INEik & BT
e, HUAAR S SR, WIRBEETIESMEE AR ES 5T, TP si. (3 )
AT TR T 370k 5538 4R 2 I TR P S SR, S 2t 0 4z I . Jisd AR SL AR iwind B, &A1 i
s RAE R, MEELE AT A2 MRGAGHAT - Jlilntbs, WARHAGAEA LS

HHE X N EFA G N IAR R RN, 5 Rn A T #bs, UMR TS R EREHE R
F12midt 41

o



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

A —— Xt F PR R /NEE G BT, HBLA R A RIS, TS5 1 U B AT
BEWEZET, #ITAVHEIE. ZHWE. P 5PREIRTT, 2w XUSE B A 6] T
BRRA GBI NIETF 13 LA 5 s Al AT IANAR AT RAT IR . LA R4 X
BEAT MR — I B AN FEER BT A R H AR IESE 55 H 1152 53 PA R TT BE S BAN P52 S Al
A 2t FIE 57 S S AT AT A, RIETI AN =07E 8 (i RSB EED, X
BHRRAE 55X F AW L 5 WA i A etk T &, MARSEAGIRLIZ S H R
16132 53 W32 5y I HLANAZ By Ay Z2 384T 73 H

\

4.3.24F 3 55 B K AT 1E 5L

ARG, A7) 158 5 i AR HAT 1B 0 R 4F

ARIEGE NS GG INEN E R RARBRA S, EARNRET (HN. 3HAN. 5
WD BIARLERLR RS A0 223047 T R Wi, ARACIIE S A58 5y TR ) B 5 A 0L o

4.3 3R HEAT 5 AT AT T B

AR P ERER 22 QEAS RS A A AP S HI IR TR, AR &R SRR 2 ) 5
SR LTI HE T AFERESE . TPEXREE. . ISR ESS 5 BT AR T
(5] H S 1m0 22 S 4 R, FRAERE Y R AT TR E, ST A R G [N gR 1R A
G TP EMIE H R A5 MR 50 H R A5 R A, RS ETT R T R M35 4 R4
SHAH DR A1) 22 S Fa b AT REER i, I s BT 245 () 1) [ 190 32 S AT AT T 2 R0 AT

AR W, DRI A RS M B B B s R TR 2, PR B & LIAMA T B R AL A 2 51
55 T AFESEMNZE 5 i, 6 H IR A1 5 5 BRAE 50 [ SIA2E 5 B i AZAIE 27 24 H S R 5% 1IN

9K, RHEBSFHF IS

4.4 BRGNS R B RIS AL SR I B
4.4.1 REHAEEB T RIEABIEDHT

2016 FLGFEEAMAHXS BN V4G, WA ZREL TR 4ERF 6.7%, (HZ T AR A A=
TR, e SR A5 Tl A B AR IE [T, B3tk BR A AR, 3 = i 25 A HE
kIR WHNETARMBOR, FEEBRK, SEIRAE NSRRI B &% — RAIB R AETT
UERFIRAMAL, N BT T E A B0k A i A B R AR 0, AN 5 S il X Al
TG AR Al o SRATIEIE MLF AIATF 3R R AT XS ok, ERr B s PR RGE . BLARERFAN
TS BT, HEDF IR 2 T ERMEE), T EHIER 4 HarERaym 12 A

F13 itk 41



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

Frmah it fahl. BAkE, fizrligfE 2016 £ 2BIEEY . FKEREKES.
WEHIN, AR AE AR M GERHRALAS AR, R B (5 F RS AR B0 1 XU A E BN R
AN E, P2 BTz AR BN, AR SFAE AU 2 SR SER R, IS T B A W 2

4.4 24 A EE L SR I

% 2016 4F 12 [ 31 H, BLFFLAFiIr A REUFES 1.048 76, CHrali{a A 1.045 7o
AL A REAER K2 1.53%, C AR E K Z N 1.05%, [ A Zolk gt bk i k1
KRN 2.74%, A C Sl Gilb BIEHEIE KRN 2.74%.

45 BEATEMET . EHTHEATWEHWHERE

2017 SERLM SR T A R SR — 2B . B2, BRHBOA A5 10 B RS FEK A 2 3
R IR G, BlangaAE 2L e, L BOCRL AEE AT 2L RS TR T LR ),
1l S A BOV I RAT, B MISE R, TR TR ENN. R, RS
FRHE TR S WUAFE A e M, AN S B B £ AU aT 5, T BB SR SR b Bk
o

A5, A5 Egdats, Ry, BEAE S NSCERE SR, Tk & ARG
DUpt, @AM AR SRR B EE S, AT IR MBI R, RO TR
BN, SIS S, ATV MBORAEL R EAA #E— PR s 8, AHERE
ZK2k 3R MLF A1 OMO iz FIZ il g [FII, <gxRl A ket — b mss, ACEEHRATH) MPA
F%, EHE X RET— RIRE . Bt BIKA Briask, (B 50 2 AR HUR 3G AL
BETSE— 2D PATIE A R, T H TR B AR P AN (e 5. SR DA B LA, JRATT e 30 15
FIERIE, Rt I B R Tk UHRAE 3 A, MPA B E YO R AN N
SUESE, A F/INMBAT IR AN AE 2016 EKIRY 7K, K2l M IR 4

2017 FAE A fiT 2 M —E 5. BT HRA SRR — PR, A — 304 AT L H 2
V& JE P ReAT LR TR BB AR T, AT Sk Al i 45 B — B LA, (R = 35 SO0 34 1 Al
MG BB IR, DA R 22 T RE B bR Ko FEJAT B MBORYCR I R, mh/N Al 8 e
MK, WA LT, AR IR L A

ARG He DU AT S A PR ASTR o S 1) (R A7 B A TR S, ) P 5 b A A 47 5%
Ui Fe B ROERES, & UG AT AT R I E R ek St BR1E b, BRI AR MPA B %0 fEAT BUR T & A
fifie 5 FRFELTFHIES, Si70% MEBCRAEDRR EAaFTEte, PSR4 A ARSI .

14 T3k 41 T



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

4.6 BEAXRE YN ESHERFEER Y
1. BB A KA
Teo

2 AU HE AR R J < B 7 B S 2 A 2 O R i
o

3. ARZHMERME ST AN AT T BT RE )M OC AR P fid

(1) nwJ7TH

AF|RSIEGMAERE AL, AR RS, EEHREH SRR A BRI

2GSRIl G R SN SR £ 5 g ST SN SR - S b= S SR e D% P E: N

FEE O IERRITHMRA T ™ EEES N 0 E RN, SO0 x5
BEARA U E SRR R L PRAt O B A B I RE AR T L B E SR A TV B8 1R SR A o
B RIS R R 5 1) 5325 DA SR RO VR AR SR UE FR A 5 5 B B R AT 1EA TV 18

RN VAR R ) B TAR A P

HERR, EEHRTETHRLRK T mB S, DEHBE, T TR L. SEGHE P iEsF
RS BT B R 2, VS ER = R RS R T R S 2, G P E IR A
WA, SEREEREEEGZEI, 2008 4 4 HIMABZESEHRARAR, WEFZEERT
5 KRR S R KERAT RS, RPN LR S S a8, Bt a
AR A 2 BB EE e AR B AR 4 BRI TR A ey U Mo

B, SR m S, B G BIEUT NEE TR 225 B AR E . 2004
10 AMENE e B IAARA R, HAEHT SR R0, UL RIS IR A 2y
ERIMESE R G . B RZRE R FEGZ R, WA

WV, wRtEuit, BEWE IS . AR RO A R THME A m st 7t b, He e ke
FIRAF AP R R ER R, BB e, I ELIEs M. Fxf
NS M TR e A A BB R e ] R, 4
AT HIEBRGT . WBTRFI R ICRE T R IR Efi ER
FOGHCE . IR ARA . e SRR GHRAR B HRAR, A R A
ZHELEINRAESEH, IR

VP EZ, R HmAE, By, COR(EbREUE SRt TARIM). B2 KuEZFMd ik

o

215 Tk 41 U



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

SEHARAR, BEFTK

IF 300 5%k (LOF).
RSN

FLGHE B R Al W SR TR TR, 2005 SEIIAEL

JR S AR SRS A MU, BT A% AIE 180ETF JfE4 LilF 180ETF Bz, £
Yot by w4y ETF e, SR PiE &8I A R H . R hiE ST IR S 1
50 feH o . e BAR SOETF 3428, fREHR s HmAu

211, CPA HEE M2

HEEHARAT, BRI AR

==}

T AR 2

WAk, FEGiaE LA, THEIm L, S%

THIMEESS P TAE, 2004 4E 11 At

WE KK
SR {SEASL

TP
. AR EREAHE, WEREEE

5

:

(2) FLEHUT
FEEHRAT RIS ZOR AT B S E T R IR TUE, I A EREE 2 "R A5 (E

SRANFEFF o

(3) RUFIHFHF

SHARAE AR Y L B BE S S i 2 e L o i e AR 7

4. B2 S5 akE B RRE
A G2 RS 5 S E.

5. Z 5 E VR 5 Z IAMF AL AT o] H R 2 o R
Z 5 AR T3 2 8] TCAT AR A i 458

6. LR MEN IS MV SR EE R
o

4.7 BENNREG N ESRE S T E S U
ARG WP St T 2015 4FJE SR DUIR 4341 K 2016 4R £ =R 40, FE TG A T 2016 4RE 5

VU5 %
2015 VIR, DL JTRN: 0.19 76/10 fy (FRZZEEA S A 25, 0.18 J6/10 i (fE
PARAREL RS C 28D, BB H AFREH: 2016 4E 1 H 20 H; WM& R A H: 2016 41 H 21

H.
316 7t 41 1T



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

2016 SFEH IR, A TTEN: 0.12 Jo/10 4 (RZEFELAFiIF A ZD. 0.12 JT/10 4y (4
AL C ). BEIBICH KBREH: 2016 4 4 A 20 H; B&LFIAH: 2016 £ 4 A 21
H.

2016 S5 IR AL, AT SN 0.08 JU/10 1y (FRLAFEAEL SR A 25, 0.08 J6/10 fy (1E
GAEFEL SR C IO, BEBICH KEREH: 2016 4£7 A 20 H; MELFKHIH: 2016 47 A 21
Ho

2016 L =R, YL T7EN: 0.07 Jo/10 4 (ARZAEFELfidF A 2. 0.05 JT/10 4 (4
GAEEL SR C IO, MERBCH KMEH: 2016 45 10 A 25 H; MELFIKKIH: 2016 4 10 A
26 H.

AREEMESEEAT 2017 4£ 1 H 9 H KA 2016 4E 2 IUR /40 A %+ 0.07 J6/10 fiy (HR224E
FLLFTE A2, 0.05 J0/10 fy (FEZAFAFEL RS C 2. BEEILH &KFREH: 2017 41 A 11 H;
WEaFRmH: 201741 H 12 H.

4.8 HEFAEEAN A E ST ANBRES R FENE BRI
ARG WA AAAERE SRR ABUICT 200 A\ BHE G 5 77 1E KT 5000 /3 TCHITETE .

85 IEEARSE

5.1 RPN FESITE NEARTEHILFH

AR A, A SILE NN e R LE BT I RS IR B e A R, ™%
WAy QUEFRBR ) SR EE AN G A F A RE, AP E M AR A
FMEERATHN, SEe/RPUSTHBIEAT 7R -G8 ARSI 55 .

5.2 FEE AN EYNARSERBEEATE. FETE. MHEIEERL Y

AIREWIN, R LE BTG RS I R A G ) A —— R R G A IR A Rl
e g SRR LT E WIT IR RUE SR R R IR BT E . FE @B il T 5 et A I R ] A
T SRS WRAIT M b, AEAEART IR 2 e B AR S AT 08, % HED IR
PRI G A R RUE AT . ARG, SRR L T IR SR 3R S X R A

R NBEAT T 4 RME 73 BE, 70 Bic &80 146,016,231.24 Tt

53 FEHEAXNAEERETUFEEEAFHESE, HHATBREZL
ARFBAE NN 22 e 45 A TR ) G o R B i P 6 22 A 4 21 SR TR IO 93 BRIE J3 4  B 4

2517 itk 41 T



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

2016 SEAESERE P S HEAR . AR ANEAERED Wikl WA GRS A BT
A, DLENRRES. HEHMTEE.

86 EIHRG
AR HHI IR S0 55 2 TH i s & 22 K B B 2 1T IS 55 BT (R IR 8 A AK) & U, JE M & 1M

pia
e TS RS BT KR (2017) B ES 60971571 B13 AR #E TS AR B B L A TR . 1R

L R R IR SCE R H R A

FHe
gl

My

87 ERMFHR

7.1 BPERMBR
Sb AR e L E WP UG AR R R 3 4
Wb H: 2016 4F 12 A 31 H

Hfr: ARG
- EEER
B
2016412 H 31 H 20154£12 A 31 H
B - -
AT 1,385,071,440.60 115,328,016.49
SR AT 177,282.82 639,523.38
17 ORAIE 4 1,984.93 31,961.97
Lo & 529,485,993.80 1,989,437,415.60
Horr: PRiisdur - -
BEH T - -
e 529,485,993.80 1,989,437,415.60
BErE SCRRUE S $% - -
el ks ay - -
T G gt = - -
SENRE SRl 1,514,155,418.18 -
RSO 25375 AR - -
SR 15,021,607.56 23,439,725.83

518 Tk 41 7T



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

JSEST IR - -
JSZ WA HA K - 109,598,428.84
2 AE TR BT - -
HAh 7= - -
/gasyay 3,443,913,727.89 2,238,475,072.11
AR EEER
SRR TR B R
20164 12 H 31 H 20154£ 12 4 31 H
1 fiit - -
IR - -
A8 Gy V4 i £ - -
fITEE S 7745 - -
St [ e < i 3 7 K - 49,999,805.00
LA IE 7 SR 13,000,000.00 -
JRE A I [m] 35 - 11,823,239.03
IVERESEPN L 1,621,768.44 802,978.04
LA 9% 579,202.99 238,803.46
A B IR 55 9 590,639.78 52,868.02
AT AE 5 9 60,251.90 30,293.27
JSEAE R B - -
LA AL - 7,179.00
JSEAH - -
T2 AE TR 6 5% - -
Hoth 47 f5i 4,983,872.84 320,000.00
Uiliszgdp 20,835,735.95 63,275,165.82
R &M A - -
SIS 3,270,447,106.25 2,018,523,834.94
ARGy B 152,630,885.69 156,676,071.35
EER AT 3,423,077,991.94 2,175,199,906.29
SRR E R 3,443,913,727.89 2,238,475,072.11

2519 itk 41 5T




Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

vE: i EUEH 2016 £ 12 H 31 H, R&mEiid{E 1.047 76, HEMEUS%I 3,270,447,106.25
iy, H B AR A RIS A A 1.048 JG, L4440 1,933,072,985.79 s HEACAEAELT C

RIS EIFE 1.045 76, LM AURAT 1,336,474,120.46 177 .

7.2 FiEE
ST Rk BHERLE IR B S 4

AR 2016 £ 1 H 1 HE 2016 £ 12 A 31 H

Az ARG
A3 BRI LA
| 2016 51 H 1 H# 2016 4F | 201541 A 1 H# 2015
12H31H 12 H31H

— A 83,823,827.87 100,182,735.93
LA 107,172,595.39 64,236,560.16
Fore A7 BN 6,046,521.24 258,812.08
(e ISN (O 84,281,621.87 62,661,511.38
PP SCRFIE S RSN - -
ENIBRE SRR 16,844,452.28 1,316,236.70
HARFE N - -
2.5 (5K L") -1,085,990.37 71,076,238.55
Horr: IR B RE - 7,852,095.22
G EE - -
(s drid (&l -1,085,990.37 62,864,143.33
VP SRR ISR A R U s - -
ek dng ) il ; )
firAd T Al as - -
JE A - 360,000.00

3ARMEARS I (R LA 53R
-22,262,777.15 -35,147,562.78

%)

A SRS (R P =S 5D - -
5. AR (2% A== 5 55141 - 17,500.00

2520 pidk 41 5T




Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

B: =. %A 38,367,424.13 22,002,442.98
1. AR 23,831,047.07 10,617,368.02
2. fFBE® 6,808,870.58 2,530,699.83
3. HE MRS 6,904,666.37 52,868.02
4. 259 H 64,210.47 648,886.79
5. MBI 348,608.39 7,767,989.61
Forr: ST R G b B S 348,608.39 7,767,989.61
6. HAt 2% H 410,021.25 384,630.71
=, AEESH CFHRBBLL -5 45,456,403.74 78,180,292.95
Wk FTSELZR - _
M. $RE (BTH-"SEHE)D 45,456,403.74 78,180,292.95
7.3 FiEENE (BE&ERE) IR
SRR BT AR E AT U IR BSR4 U B 4
AR 2016 451 H 1 H% 2016 4F 12 A 31 H
Hhz: ARG
A3
=] 201641 H 1 HE 20164£ 12 A 31 H
Sl KA ECRIE FAEN T
— VI B (J
2,018,523,834.94 156,676,071.35 2,175,199,906.29
EFED
. AWM EES L
i E AR B H O - 45,456,403.74 45,456,403.74
WD
=\ RMES B E S
77 A2 1 5 4 5 E AR B AR
1,251,923,271.31 96,514,641.84 1,348,437,913.15
B D DL 5 3
%)
H: LA HIER 1,515,887,229.89 116,404,556.33 1,632,291,786.22
2. KL [k -263,963,958.58 -19,889,914.49 -283,853,873.07

2521 pidk 41 T



e SRR 2L TR 2

EF R IS 2016 FEAFE BE R 15 4 2

VU, A3 ) 3 4 00 AR
H NS R e A ) 3
- -146,016,231.24 -146,016,231.24
S EAES) QFE WD
PL*- S 3EH )
Fiv PR AR (G
3,270,447,106.25 152,630,885.69 3,423,077,991.94
EREEIED)
L EEEEAT LB )
WH 201541 H 1 H%E 2015 4F 12 A 31 H
Sl S A4 EEFNE A HEW R AT
—. WV AR (3
1,130,146,159.38 156,313,789.64 1,286,459,949.02
EREZIED)
—. ARG E S
F3E i E B E O - 78,180,292.95 78,180,292.95
HAFED
. RHAR S MBS
77 ) 3k v AR B B
888,377,675.56 66,331,753.68 954,709,429.24
CIfH 9D DL 5 3
5
Horp, 1354 HIgE 1,780,377,041.85 129,050,880.64 1,909,427,922.49
Kot CAEI Y -891,999,366.29 -62,719,126.96 -954,718,493.25
VY. 7 B ) 3 4 1 AT
B NSl R e A ) F
- -144,149,764.92 -144,149,764.92
SIFEAE QFE R
RSt YD)
Fiv PR H R (G
2,018,523,834.94 156,676,071.35 2,175,199,906.29
EREEIED)

R BT I 45 H 3R B AT 4 o
ARETI (FF5) M 7.1 E 7.4, MEIREH FH0 57 ANEE.

REEHEANMTIA: ReE, FEXTTERTIN: BEE, SIS Bk

22 Tk 41 W



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

7.4 HRMHE
74 1B SEAEI

e SRR L IR BRI B A S (DA R AR Ak ), R EIERREEHE R
CEARfap e ERE R 257D UEMVFAT[2018]755 530 (S8 T MERR R 4R 415 T TR o 7 IR R $5% %
REFENME) Wi, hEeEHANRRLSERARAF LS AT HE, EeaFT 2013
11 H 14 HAR, HIRESLESERIY 297,880,059.75 thF:E 4. ARG WL BT, 17
HHIRANE » AT MRS HAANEM BICH N R SEHARA R, RELE A HET
P ERAT AR A PR A ) o AN SR Al F A 9% R A B R 55 SRS BT QAN DR R e 800 A SRR 47
W CRIEE B T AFTEEMB, BHH PN TN, T C RIS, WoH
IS TC TR 40N F W 9l TN C Sk B 7 e ST 8 e 55 2t

AR e ) P Y e PTG VRSN Sf PATTS SROR B F R S RIZE R H (85D 2 EE R —MITIL
MR HRH &) BE-ANAPFEREXNRH izt S H yAE AR H8To iz B 5, BSE 2
TATIAERD IERIARDAASE G K — DN E B, SRR R — ARV SR ESh Rt
SEHEMEH o SORIFE BN 2 SR ME B S AOAS RS TS A FOIRR Oy S S AT S AT
ANTPPEENE B[ Sl 5% o FR N T [ M 5% RO SO 3 < B NAE B PSS AT A 5 B, T
MK 20 MTAEH, SIEADT 5 AMTAEH. JFBUHN, AR REBOTHBESFENA, #BA
R B A R AR 55, FBOUIRIBE (BT 3 30K B Bl N R — B AT

ARG R OV A RIFRSME SR TR, GRFEG. RATES . BN 6. SR
Al Aot ARG TR IR ARG ATREGTR (SBA S ATEED . BT SCRRETR .
AV AT R R ARAT A7k S5 [ R Y2l SR B DA SR s b IR B 2 Fo VP R BT I
HAtgrt TR, BEZIRF & EIEE S A RE .

AREEAN LN RNREE, A5 —FNpBEEE KA RATEI R, BRI B AR a]
et i R R OV BUIREER . DA IR IR AR IBGIE - DR8] 70 B A8 5 W] e o2 it T R
M AERIBGIE. B R RRFA BER, AR NAAERAIAZ 2 HER 6 NN . B EREK
FFARIBOE, AREGNARAAZS 2 HER 14N,

BREEOFBOWAT = H . FFIUH RIT RS R a =4 H BLANE e, AR e fest 67 50 1
EEBIAMR TS 5 (10 80%. JTIUIIN, AF: A Bl H A —F A FBUF 7 G 3 a5
FAHFE R LEBIAMET 5%, EARIFBON, A S ASZIZ B IRE] . Qi el s B LUR e vr
SR AR, REEBRNBTENEF R, LR EMARBIER, HA 5 s e A
ROEBEEBAR RE -

23 Tk 41 U



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

A PG AEHE Y R — S E e R (BUR)D +1.2%.

7.4 28R IR I G A

AR 5541 3 i B e R A A 1 (il 2 T I — AR ) DA R LSS AT B AE AT 1) FLAs
STHAEN . SEFHEFE . MR DL ALAMAR G E CRU R AR a2t e gwi], [FS, XFER
WaTHZEAE B T7 1, 2% 7 EIER RGBT R GEFR R THZE
48510 HENER 2 HE R O T — B TUE I B R RS E L 5 R R R L) COETHIESR R
T PAT <Al 2 THHE NS f A M 55 S A WU THI A S SR AN ) GIEFR R 58 R 15 B e 3
INE) GEFHIBHE IS B BN B SN 5 2 5 CEEREMAASHR). GEHRT%EE
SR B ER RN 5 3 5 (ST REMNERI b 405D QEFIR A5 B3k EE XBRL Bl
3 S <A A R A > S A EIE 2 B R EIRIE 4% B 5 Gl B A (1 AH SR A o

AN iR LA T G B4 B N B SIAR

7.4 3R S R H A A S RE B 7 B
AW S5 ARERAT A Al 2 THENTZOR, s, st e 7 ARk &1 2016 4F 12 F 31 H 55
RBLLL K 2016 4 B 48 R AR R S L .

744K REFFRARSTESR. St 5800 —HEEREHE BN
AR WK IR 2 BOR ., it it 5 i — W R R s M — 2

7.4 58T BURMSTHE T DL E 4 IERIH A
7.4.5.1THBURZ T BV B
AEE ARG WL S BURAE,

7.4.5. 28T HE TR 5 B UL B
A ISR G AT TG TR,

7.45 34 FIERM P
AFE G AR T B RS T Z AN S 1E 45

7.4.6B10
7.4.6.1 E{ERL

224 T13L 41 U



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

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 -

7.4.6.2 ENVFL. HEF

R BGE . ER B S RIMEL[2004]78 530 (CGRTUEZF B EEGACBCR B A KIE,
H 2004 41 H 1 Hig, SHE#e s G Eri s its, JBEliE 4 st iie) EHNisH
HE T FIRMEMION, RS RUEE B

MRAEER E ZKB55 e R A Fi[2016]36 5 3L (& T AT HE BNV B s (B B S d &y 1)
e, ZE S5 ReiinE, H 2016 4F 5 H 1 HAR7E 2 Y Fl A 4 T & LB SUE R E R A, SRl
PN RTEHE, BN E BSOS E R . SHIEZR R Bk & CE RT3, JHBGEUE
HB S HEHNSHES LM, BHEMEALN R ER: E6 7 BUF R EIR
DL R Sl [F) b AR SN S ERE B R A7 30R] BN HE SO L

IR BEE. E R B 55 AR Bi[2016]46 53T (5% T3k — 0 YA 4 HE T8 o ol Rk A
KRBCRMBED) BRE, <RI R BT USR8 <Gl v Lk 55 B R ORI < R ot 25 A
FRLE MO & T <Rl LA SR A BN

HRIEA B B KB4 R FL[2016]70 53 (& SRl [F) Ml A SR 5538 (i Bl BUR [f #h 7018
) B, SR TT R SEWT sCE N R SR LS5 . [FDAEER DL AR B DL A < i £
Z7 MU RSSO 8 T < i [ b A SR RSN

IRAE A BER [ %8155 2R W B [2016]1140 53¢ CRT-Bfiemt. b5 Tk . B8 HBIIRS55
AR BORRERD) BAUE, BE s B O E BB N AT e, DABTE - i BN Y1
ERTERT NG

MRABM BT . E KB5S 2RI R [2017]2 530 (O-T B 7 Mt R R BOR A 5% 1) (b I8 A1)

MIE, 2017 &£ 7 A 1 H (&) WUR, SR MieE SRR A ERIRERNBT N, DB e
BN ONRIERINBIN , 1 IRBUT e SN E R . XS B8 fE 2017 4F 7 1 BTl Bl e d

225 T3k 41 U



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

WIHEEBLNAAT N, REGUBER, AR, CHONIEERIR, BB BTE ™ B AL
Jei A3 R REAE A L 8 A A0 ko

7.4.6.3 IFTEEL

R BEE . E KBS S RME[2004]78 530 (R TR ARG ABOR B A KIE,
H 2004 4 1 H 1 Hig, RHEFHEEEE GHRUERR S, TR s e EH ANl
HEGLLE B ZEMON, GRS RAE RIS B

MR BEE . E R BL55 SR [2005]103 530 (58T AL 73 B i B Ay SO BB 3 ) A gt
RO BIRERE O I3 B e A AR IR i i AR B R T 2 I AR SO R A . B SRR
] G ARSI JB PR 5 B A M T A3 75

R BGH . B R BLS S RIMFL[2008]1 53¢ T ATEBEE T B ECR @) 1IRUE,
SHIEF G4 E S T3 A RO, BRGSO, AR . Z0R
N AAZFHIRLEIRN SN, ANEC AL BT3B

7.4.6.4 MAFTREL

TR B . E K B55 SR A [2005]103 530 (ST AL 73 B 1 B Ay SO BB 3 ) A Pyt
Ky HRIE,  TRAL S B S A I IR AR d e AN T 2 A I B AR ST R I IR ERURON
GRS IE BB AR LN ) N A3 78

RAEABGE B B 55 BRI F[2008]132 53¢ (WTEER . B S B 55 & R ok T & A7 R B TS
AR NFABEBCERER) FME, H 2008 4F 10 A 9 HES, & A3 FLE S8 R A
FIr3H%

R EGES . ERBS AR T EUER <R [2012]85 530 (9T St b 1T 2w i 2208 22 5l
A NFT A BEBCR A ¢ M @ any MRlE, H 2013 4E 1 H 1 Hild, IEHHR IS WA T RAT AR
WA R BT A RBCE, FBOIRAE 1A BN G 1A D [, HBCE LR S 80 AR
ONRRFTAR AL FRRCARRAE LN H AR 14 (B 145 1, Bid% 50% 1 NS GBI 40: 7 i
BRI 1 4E10, Bod% 25% i NIRRT 4. LR FTfE 8t —i&EH 20% MR R THEA N T8

R BGH . ERZBS )R EER 2 FL[2015]101 530 (6T A& iR 200 2 JilieA
NS BB AT O o) @ 3d &n) IRLE, B 2015 42 9 H 8 Hild, RIS WA TFRAT M1k
DBAFH) B AFBEE, RO 1R, BUS LIRS B AR A SR

26 jidk 41 1



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

T4 TR R R

KK TT 2R BARIEEHKR

HEFHN, HEFMEICIM. e

e e INTF] (A H A N ]
e B G E AR A A (R4 A F])") -
P TR AR T IR A PR A F] (“ LS ARAT”) FEFTE N HEI
i E PR A R A ] FEEF N AR
AR (R R B A A R AMKAE
i T (R A BRA ] AR AE
BT s 8 R A A R A 7] R AMKAE
E & 2R SRR AR A R AN AE

T DA RERAZ 5y PIAE IEH MV 55-¥0 B A 4% — R p L 2 T 32

7.4.844k 45 #A K B4 ] LN B SRBR T A B
7.4.8. LA KB 5 HITHIT R 5
7.481.1 BER 5

A K G AN T 1 R b T B ) P RS I ORI T 5 B T AT ISR A S

7.4.8.1.2 BIEAE 5
AL G A A HH S b4 AT LU () YA AR i i SR I 5 AE ) FR T I T BLIEAL 5

74813 fRHFEXH
NI AR ) R b P AT L IR P AR 5 SR 5 B BT AT R AL B

7.4.8.1.4 R B3 5
AN G AR A A B b AT S ) 24 A S I DB A 5 BT REAT RIS B

7.4.8.15 BLATRERTHIHE
AT G AR I e b4 AT EE S 1R) 240 T I S AN I (AR 4

7.4.8 25 BT R
74821 B8
B NRMt
A AR FE AT B ]
20164F1/J1H %20164E12 | 20154:1H 1 H £ 2015412

i H

H2rpidt 41



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

H31H H31H
R AR R G N S A L 9 23,831,047.07 10,617,368.02
Hdr: AT ENIM R P 4id 7% 10,657,571.01 4,418,073.30

T AIEEEISEHIA SISO R SR ESILE] ;e S ST O, Ak i e

EHRRREE IS, ANEH T AFE TR AN ST U B e — H R SR I E
[ 0.70% 3 R 142 . HHE IR

H=Ex0.70%/44F- R %
H 4 H N T 1) 3 4 3L vl i 71 2
E NET—H RS & 15E

BISVEIINY, R BN THIR R B 2% P ) 200615 Jph ZE ORAE o JE B v B B A H o

B, BHRWTESAAR, A, dESEENNESTE NGRS R A RS2,
e GFEE NERZG TR 2 4> TAE H N FEG I b — v SR e R N 8k TR H
DRARES ST HAE B PAAE A 008 B2 2 R R B AR R A IS VR AE SR 5 A LA H N 58 i

7482258 E R
A ARG
ENEH AR FE AT B ]
A 20164E1H 1H £20164E12 | 201541 H 1H %20154E12
A31H H31H
R R B N S AN R B 6,808,870.58 2,530,699.83

VE: FEEFEE TR — H R S PR A 0.20% 00 F SR T HE . THE AR
H=Ex0.20%/ 44 K%

H Syt H R TR B 415 9%

E AT — H &5 =% E

BEEEREHE, BHRUEGA AR, %A, HESEHEARESITE NS

FEE RIS, B NERE TR 2 A TAE H TG 7 o — Uik SO #5830 E
BH - AR H S, ST HIIBSE .

748230 EBRE R

Hhz: NRMHIT

‘ ARG R 5% U (A &% | A4

A28 Tk 41 7T



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

——— 201641 1 Z20164:12 A 31H
A A 3 4 N STAST IO B AR 5% o
W EEL AR A g LR C &1t
1y F Al N
%ﬁ EREAMA 2.000,115.76 2.000,115.76
= /=3 11%7AN
;Eiﬁﬁﬁkhﬁ 520,870.53 520,870.53
NI
&1t - 2,520,986.29 2,520,986.29
- AT L A
ARFTHH B M5 B 1) % 201541 A 11 F20154:12 /1311
- SR A RO el S O B e
L EE LR IRA T R E L 5 7RC &it
A 52 peran JAN
;ﬁg@g@ﬁw& 5.878.51 5.878.51
= /=4 11%7AN
Egiﬁ%ﬁﬁﬂ ety A1 4673.78 4673.78
N
&1t - 10,552.29 10,552.29

T ARESMBABIH GRS 9, C REEE NI BIRS Tiix C RIS MR —H &%
FEEHE I 0.50%4F SR it THE T

H=Ex0.50%/4 4 K%

H 2y C B4 H R THR X8 B Ik 25 9%

E Jy C RIS MAHT— H IS =4 E

WERSREHIE, BHRUEGH AR, %A, BESEHANESIEE NS E
%5 HRNFAR S, FEEICE NG TIH AT 2 AL H A WE S 7= ip— R M S idik e s
BH . AR H %3 HIIE .

7.4.8.3 55RBRT7 #EAT BT TR R ML T 3 B 55 (2 ) &2 57

Bfr: NRm
A
20164F1 H1H £20164F12 731 H

HATIRITE RFAE 5 &8 Fe & 15 [a Fe b 1E A1
PLIES S

FEIN FHeTH TG | FLERN T 5 G PR S H
B 2R
TR ARAT 10,248,913.97

AT ]

229 Tk 41 U



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

20154F1 H 1H 22015412 H31H

BRATIRI T 7 72 5 &8 B30 [l H 4 1E [l
FRZNES S
SN Bl | ZHEeH | MBI | ZHem | AR
W7 R
TRRAT
7.4.8.4 F KRBT REAESHIFIL

74841 MEHANESEEAZHEEREBREARESHAHEN

A 4 ) < TN A TS ) b R R T BSR4 R I [ A B e R AN i

7.4.8.5 HIKRERTT R E KIBAT sk RBUR S AE AL B W

A ARG
A AR FE AT B ]
RERTT R 20164F1H1H %20164E12H31H | 20154-1H1H 201545124 31H
AR AR B GEISYION AR R LI SUION
TRHRAT 20,071,440.60 329,230.73 | 115,328,016.49 217,688.63

7.4.8.6 ABEHEAHY NS5 R AHIER B

T

749 AR (2016 4E 12 A 31 H) AEESIFHNFHEZRIES

7.4.9.1 BHAWHT &8 R AEZR T T R FFA BORE ZFRIES:
A 0 PRI 3T A 1486 R UE 5 0 TSR R PR I 52 BRAIE S o

7.4.9.2 SAARFFA 10 o hi e e 0 52 PR P 2R
I AR T WA R R AT 7 I {52 s S5 A2 FRUBESR

7.4.9.3 BIRMFHIEBIWR 5 H4E AR 655
7.4.9.3.1 4T H T 535 1IE BIW
BEAWEWIAR 2016 4£ 12 A 31 H ik, AIEE TN FHAATIAI T 5635 1E [BIEAZ 5 7 i 32 H

[ WA UE S R AR A o

7.4.9.3.2 R G i iS5 1E H W

30

it 41 1




Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

ARG IR 2016 4 12 A 31 Hik, AHe TR WAL 5 i i 5155 1L R 58 5 1 B S
[ WIES AR H o

7.4.10 A B T BB A& HRE R E R EAMTEIR

74141 A RME

7.4.14.1.1 AU St E THE R i TR

ANCAZ Fo A T8 1 4 7= A0 67 £ 2 B AL DY ORISR T AR At il 05, 3 PRI 4 34
BRAK, 2 et S EAE AR

7.414.1.2 LA sSE THE B RhTE

7.4.14.1.2.1 A RER TR A R E

F 2016 4F 12 A 31 H, ARFEEFA MLAA R E THE B IR Z) T N S 10451 236 1) S ml vt 7= vh 8
FRRMAR A N R 529,485,993.80 76, LJET5 — 2K KR =2 IR AR

T 2015 4 12 31 H, AFELFA LA A TR HIHARZ) TS5 45 ) S Rl gt 7= 8 T

BRI ARSI N T 1,989,437,415.60 76, LJE T 55— 2 IR L = 2 IR K440,

7.4.14.1.2.2 > SRHHE TR JZE UK 8] R R AR 5

X TUESRAL 5 i BT B BCE A AT B e i g, A I R F U, Z S ANEER . BUR TARATT
FATEENEL, AT 70 ml T4 R H 2758 5 IR H JI1A] . 52 55 AN R 33 18] L BR S HT 1) AR AH 5 i
SR B Bt (R FUIME SN S — 2K FAR Y At B B b R RO A Al S B T2 Se i
(ISR, 52 AH O SR AN TR 555 A SO I 38 — 2 IR =2 K

7.4.14.1.2.3 55 = Z IR RWME R BURNA AR 5 & 55

AR K LA ot B THE BRI N 2  as 1 ik TR 5 =R IR e E A R R A

AZH o

7.4.14.2 K5I
BEV AR, AFES T B U AR F 0.

F31midk41



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

7.4.14.3 HAhZ 13

BER P AOERH, ARG IO Z U K H AL H 2T,

7.4.14.4 W55 3R LT
AT O T 2017 4F 3 H 24 HEAIE S (3451 A\,

S8 |HAGME
8.1 IR EEH=HAEHM
SFEA: NIRRT
S R R
[ 2=] T H &R
Bl (%)
1 EES 87y
Hrr: iR
2 ] 5 WA e 5 % 529,485,993.80 15.37
Hp: figz 529,485,993.80 15.37
B SCRAIESR
3 R
4 S RATA AR
5 SN IR 4 il % 1,514,155,418.18 43.97
e S = [ e ) SN IR 5 4 ik
B
6 WATHHGE T &M &6 1,385,248,723.42 40.22
7 Hopth % 15155 7 15,023,592.49 0.44
8 Hit 3,443,913,727.89 100.00

8.2 MEMRETWROBER T A S
8.2.1 AEHIAREAT WL RIIR A E B R A S
AIE AR AR R A IS

8.2.2 EFIREATIL A RPPBER R B ERRAS

32 7k 41 W



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

T

8.3 MR /n FAMME b B 5 E L R/ HEFF RO RO+ 42 R B A

AIE AR RARFFAIEE -

8.4 EH AR ER R ASHE AR
8.4.1 RIHFNSHE RIS B FE 2% 5HT 20 4 IR A4

AT A IR SRS

8.4.2 RIH3E M S RSB FE 2% 5UHT 20 4 IR 4

AT AR IR S H SR

8.5 HIRIZLBI MF D RH R BEAE

SRR NRTT

i < B B L
75 fii g7 il ARAMME
%(%)
1 2K fi g7
2 JAT A
3 SR fisr 49,987,000.00 1.46
Horr: BURME &R 49,987,000.00 1.46
4 R |ATie= 97,378,993.80 2.84
5 AP AT S Rk 5 320,779,000.00 9.37
6 SRR 61,341,000.00 1.79
7 AT EEfR (AT AT Hefi)
8 [ER|ZEa
9 oAt
10 | Ait 529,485,993.80 15.47

8.6 HIRIE A SMHE 5 E S 1 #H EL B /N HEFF AT LA R s R A

33Tt 4

=

SRR NRTT



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

N N 7 3L 4 B R
F5 RIS 555 44 75 HE (k) N RE
B LA (%%)
16 VbR
1 071621007 N HIBE 1,100,000 | 110,088,000.00 3.22
% CP007
16 J3HA5 W
2 011698047 7P 800,000 80,208,000.00 2.34
SCP008
12 748
3 1282005 TR 500,000 50,650,000.00 1.48
MTN1
16 ¥
4 011698570 B 400,000 40,032,000.00 1.17
SCP002
16 iR
5 011699646 300,000 30,141,000.00 0.88
SCP003

8.7 MR FAMME i B 15HE b K/ R BB 42 3™ SCRAE SR 30 A 4
ARSI AR T AR RFAT B SRR SR

8.8 MEPRE A RIHME HHE ST FE BN EFRIT LA R &R R T A
AEEERRERRFFA T RIR.

8.9 SPARAZ A FMME oy Fe S 3715 {B BB R /NHR PP B AT A8 BGUE S 3R 9 4
AIE AR RRFFABGERH -

8.10 MEWIARAZEE TR HIBARRHZZ Z E O Y
8.10.1 R EPARA T SHH KBTI Bt F5 A1 20 D 41

AR AN A A BB B B

8.10.2 AREHHBIHRMBFER
Teo

8.11 G AR AT L B B 5 B 5232 5 1B Il i B
8.11.1 AHAE AT BRBUR

Teo
8.11.2 & HIARAFE ST 1) B G S5 SRR 25 B 48

ARSI AR T AT B [ G B
8.11.3 A E AR F P4

T

234 T3k 41 T



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

8.12 FEAEWMEME

8.12.1 ARG HIN, AEEEHRIIHT A ISR HAAT EARBCA S E ST I R ER, ARk

& Gt H AT — 2B ATTHE DT

Kb 3T R DL o

8.12.2 RSB HIRT+H PR, AEESR T e ) U 4 B I I A B

8.12.3 HK H A& T B =14 B
Bfr. NRMIT

FF5 EN B

1 A7 PRAIE & 1,984.93

2 JEMSCUE 5785 S

3 S UL il

4 VLRSS 15,021,607.56

5 JSZHAC H

6 FoAth SUCER

7 R H]

8 HoAt

9 =it 15,023,592.49
8.12.4 FAARFFA AL T He B Iy T S 4 £ 35 B 40

AR Fe S AR R AR AT AT AL T BT P e £ 27
8.12.5 HAAR AT+ B E A AERE Z IR B LI UL

AR BE G AR AR AT+ 44 ISR T AR B 32 PR G DL o

89 HEMFRFANEE
9.1 RESHTRFE A BRIFENEH
BT A
— FHENP | PR SEREPNEY A
P K0 WA Bt N § e

H35 itk 41




Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

o 5
SRR SRR
ALt Ll
PR A i dr 1,933,972,985. [ 100.00
11,029 175,353.43 0.00 | 0.00%
A 79 %
AL 1,336,474,120. | 100.00
7,965 167,793.36 0.00 | 0.00%
C 46 %
&it 3,270,447,106. | 100.00
18,994 172,183.17 0.00 | 0.00%
25 %

T D REESHA NIBEE FA S S BB T 5, PRI G, LeBlr B
KIS BRI E, X aiEL  Eefl i BER AT R 23 S i ait i & v CRIDIREE 0 e

%ﬁ)o

9.2 IRESEEH AR M N RFFAEEESHER

WiH 1 B ) ESERY TS (€D 7 FE 4 B34 E A5
R EFEAFF A 10,087.25 0.00%
REEENTA ML R
g EFEA S C 3.93 0.00%
BHARIES
&t 10,091.18 0.00%

TE: AN mlEGE G SRR AT R 1 5T N 12 R e Ble BRI RCR X RN 0;

AREE G ) G 2 R A S S AUE B B X A DY 0.

§10 FBERELHEHLH)

B iy
i H IR g5 A PR 5 C

HE&AFAMH (20134 11 A 14

297,880,059.75 -
H) HEEma s
AR S A 4 B 1,538,810,948.79 479,712,886.15
A JH I 4 625,370,279.87 890,516,950.02
P AN A 4 L [ 73 00 230,208,242.87 33,755,715.71
AR ISR R S - -

36 jidk 41 0




Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

AR A A HA AR 4 1 e A 1,933,972,985.79 1,336,474,120.4

811 E KHME~

11.1 BE&HHRE ARSIV
et 30 P T 4 AT AR 2 il
112 ESEEA. BLSIEEANNENESIHERITNERAERS)
o
113 BRESEHA. E&U. E2&EEVEHIFR
AN T ATE I IS IR A . RS WA R BN TCE AT &0 77 1Y
IS/
11.4 EESHHRIZH KR
A T A A 4 R SRS 1 SR
11.5 NEEHT R HISTHTE S B R
AR W P AR 4 R O A e W ) S T S 45
5 AR BE RS AT RIS AE 2 VM55 BT X4 5. 90,000.00 .
HATH S T QAR B T IR S SRR . B RRE S RAKRHEZRS .
116 HEA. BEALARZEENRZBESRLTEFHER
ARG WIN T E BN F5E NS U8 BN 51 R A BAL $ S5 15 V0L
117 ESHRUES AR5 BITA R E
11.7.1 B AERA TR 5 BT REER T RSB
AL NIRRT

. W25 5 LS R 4
o R CETL
T T #IE
WA | ERAR 4 SRR
Hi
Ll L)
R0, .
AR
W a5 LR .
AR AT AT
KI5 AR .
HAT AT
RS 1

37 it 4

=



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

ARAT

ARABUEZ et
ARAF

IRPAETE A
ARAF

ISR IR

SR

JRAEARIESR
ARIUELF]

I RAUEZ A
ARAF

I #UE S A R

SRR

[ <BriiE 25 I A
ARAF

[E 2 kS
et A PR 2 ]

R {5 UE 27 B
ARAF

ARSI

SR

TEZRUETF A
ARAT

HT RIS
ARAF

EENESFA R

LN

ERES N
HIAT

TeTRUETF A
ARAT

RAUEZFA IR

SRR

Hh & RIS
ARIUELF]

I ZRUESR
ARAF

FHEHIESR AR

SRR

RAGEFA IR

SRR

BB UETE AR
ARAF

PV RS A 1

238 Tk 41 T



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

HIRAH
o [ AR IE 25
M A A 7
A IS5
HIRAT
o [ [ o
HIRAT
o A AT
HAE AT
oo [ e B
AR FIEAT
IR
HIRAT
o R i
AR FIEAT
PB4 W
TES M4 1
A7
T A
HIRAT
ik 4
AT A
TRIRTES W b
HIRAT

PEe Lo ST A5 BT B AR

WA ST FUERA NG, HHI S S AEEIER TR, e F RN

(L) WHEEIE . o A WP I, JFAE LIS IE IR (R 0 EER

(2) BHES B, A IR G T TOFA S, ARt A I 4l 26 T, SRR
SR S Ry R

(3) LA s IR, AR 2 L 55 A1, SRR FE IR BB U, oAt
BRI 2

(4) oAby M T He & A AR 25 Bl 5 E 5 R

1

2. FFHL IS 5 BInIR R T -

(1) XFAZ 5 B ICRUE T i I 4R I 55 2EAT PR

HUAHSGER T T 22 LU R N Sk A 3RS 5 B e bR aE AN (7 R AR S5 VRAN IMi), X =2
Dy BTG 7 R AR 55 o R AN 45 S AT VA

(2) HE CHAZ L BTG #H %K)
39 jidk 41 1



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

F S HR T T AR SIS 5y B e 7 R SR VPAS S52R BRI R BIg o, S CHriEsc s
FICHIE B ARD,  XHUUHTE 5 7 B IC ) b B RS A PEREAT 13

(3) MBRILAZ 5 B yeA% BAPR AL 73 | A 2 B ik

N Y E RS ZBERAROCHR TR ACH) G o2 7 ST IR # %R ) RILX TR ER G PG 45 R
AT R, HEBEHALE L

OPNEE PSSR IR-FN

HEEHANSEAERMZFRET GEZRZ S ot ), JREmEEETE .

3. RS BRI SR R A8 5 B s AR SE AR L

2016 4 4 H 78 A FEE AR LR 4R AT O VE 2R 75 W 8 UE 27 Y1l 395395 72 5 BT
2016 4T 8 H 58 A FFEE 7 L RARAT 10 R XIE S IR Y1l 398013 22 & 1t

2016 4 11 H 78 A I FEE 7R LRIARAT 0 A UE 7Y 002331 IRIIAE 5 Hot

11.7.2 e AR A TR 5 BT T MBS B M 1E

SRERAL: NIRRT

) 515 5 B 5
5 2 B o 4 3 ] 5 24 TR
R N
ey T o N ey T A S . HE R 2
A
A Ho ) A Ho ) Bl
E= 5
393,023,879.11 49.45% | 2,134,500,000.00 100.00%
AR A ’ ’
THESE
298,676,531.85 37.58%
PR3 AE A ’
BT
103,107,896.70 12.97%
A R ’
§12 B RE RN LM EEE R
%

2 40 UL 41 U



Yz SEAE LT 5 AR U5 AR S5 5 PR I 4 2016 F- 4 4 o 47 22

RSB HEARAF
—O—t&HE=A=+/\H

41 Tk 41 T



	§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、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
	§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报告期末按行业分类的股票投资组合
	8.3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
	8.4报告期内股票投资组合的重大变动
	8.5期末按债券品种分类的债券投资组合
	8.6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
	8.7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
	8.8 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
	8.9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
	8.10 报告期末本基金投资的股指期货交易情况说明
	8.11报告期末本基金投资的国债期货交易情况说明
	8.12 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期末基金管理人的从业人员持有本基金的情况

	§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

	§12影响投资者决策的其他重要信息

