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7.2 FliER

SR B2 FUEIE Sk A AS 5 BT GRS B SR 5 B 5 e e &
AAREW: 2016 41 A 1 H%E 2016 4 12 A 31 H

Az ARG
S kSRR E A
A 2016 £ 1 A 1 HZ%E 2016 | 201541 H 1 H % 2015 4
F12 431 H 12 H31H

—. A -12,601,542.00 72,871,515.91
R ISCCON 45,088.48 86,050.31
Forr: AR BN 45,088.48 86,050.31
ez SEON - _
PP SCRFIE SRR - -
DN S AT N - -
FARFE N - -
245 BRI AR (A5 2k PA-" 481D 1,737,185.90 94,083,652.81
Horr: IR B 72,105.95 -140,680.66
FE AR TUaE 1,660,211.43 94,219,859.07
IR A - -
IR & R g ) ) - -
SRR R - -
firtE T H R - -
JE A 4,868.52 4,474.40

3A MBS Bk LA HH
-14,396,469.47 -21,471,881.77

%)

43050 (AR P — 5 385D - -
5. HABN (452% BL“-" S 31D 12,653.09 173,694.56
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W —. #H 370,223.48 445,068.13
1. EEHREN 30,556.54 50,242.69
2. fFBE® 6,111.34 10,048.58
3. WEMR% % - -
4. 259 H 31,425.60 66,128.86
5. FRSCH - -
Forb S S R T S - -
6. HAhzEH 302,130.00 318,648.00
= MEES CFHRBBLL - 51D -12,971,765.48 72,426,447.78
e TS S H - ]
MU, FE eTHble-"S53H5) -12,971,765.48 72,426,447.78
7.3 FIEENG (BEE&BE TIHR
Stk A BT Sk A LA 5 RIS F R B FR 4R 0 e G ke 4
AHER: 2016 4£ 1 H 1 H% 2016 4F 12 A 31 H
hr: NRfig
A3
W H 20164E1 H 1 HZE 20164 12 A 31 H
DalE FRAEERE A B AT
— WV BB (S
94,843,529.28 34,207,521.18 129,051,050.46
&
= AMgE A
F 2 i E AR S H OF - -12,971,765.48 -12,971,765.48
SARED
= AMBEEH LS
77 A I 5 3 M AR B 4K
-7,154,373.68 -1,543,034.99 -8,697,408.67
¥ D> B 5 3
F)
Horr: 14 HRIEER 12,836,580.01 2,107,347.35 14,943,927.36
2.3k <5 [P 3K -19,990,953.69 -3,650,382.34 -23,641,336.03
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DU A 1 1) J 4 403 i
B NS B A IE A
SR EZS) G ER D
PLe-"5 151D
Ti IR FT B E G (R
87,689,155.60 19,692,720.71 107,381,876.31
GIED
L EEEEAT LB )
WH 201541 H 1 H&E 20154 12 H 31 H
Sl S A4 EEFNE A HEW R AT
— WAV B E A (R
279,176,465.32 40,005,699.03 319,182,164.35
GIHED
. A& E WA
HI 3 E AR R - 72,426,447.78 72,426,447.78
HAFIE D
NIV B R
PR B R S v E A B B
-184,332,936.04 -78,224,625.63 -262,557,561.67
CHEAE WD PLe- 5 3R
5]
Horr, 1.3E4HMER 96,707,301.09 49,024,984.39 145,732,285.48
ot CHEIE -281,040,237.13 -127,249,610.02 -408,289,847.15
VO A 3 4y B RF
B NGB A A
S ERE) R ER D
PLe-5EF)D
Ti IR FT B E G (R
94,843,529.28 34,207,521.18 129,051,050.46
GIHED

R BT I 45 H 3R B AT 4 o
ARETI (FF5) M 7.1 E 7.4, MEIREH FH0 57 ANEE.
HEFEHANTIN: KR, FESUTTEMTAN: ZHE, S asT A BHAg

il
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7.4 R
741 BEEEARFR

ez EAE e Sk A2 5 B TF I FE BOIE S5 #5084 (LA R TRk A B 427) 28 o [RE 27 M
B HEZE 45 (VAR TR b B B 45 7) A M P 7T [2010]1203 5 S T Il e Sk Al 28 5 BTt
TRECIE S B ot B 4 LR R S AR IO ) e, R BE G F A IR A RMIKIR (pie A RILAN
EHESF R I SEY A (tB2z PR Sk Al A2 5 RTF IR IR BOIE S5 5 R B S R S B A F)) 1
TATFGEE . RESARATFFRN, FEMRAE, 8RB SEN G A5 40 8L 314
1,745,656,607.24 JG, MZ A K IE HOR 2 THITEE 55 BT A B A 5] 467K GE R 58 7 (2010) 56 297 S5
B T LA . G P EREM 2% %, (2 BAE Sk Ak A8 5 R TT il 2 H6 BiiE 55 45 8 0 STt 1 0
GHEEEEFED) T 2011 4 11 H 18 HIERARL, FEE FAERH M EE #UE 404 1,745,903,944.08
WIEEMHH, P AWESRBITA 247,336.84 M. ARSI SEH I NI LS FH
HIRATE], FEEFEE A E TR RAT RO AR A A .

AEEA Ny FAE ISRk AR 5 R FFISRF R BOIE J342 B 4 (A R WK™ H bk ETR)AUBCESE 4. A
ETF 2K e S sl EiE Sk ol e 808 B IR S Eh e Bk &, ASE S T 2@ # %
T BFR ETF S28U b5t L B vk ) S B BRI, ) 4 AR 4 ) 35 BR B O 25 B P 4 (B AN 0.35%,
FEREFREA L 4%.

MR (e N RILAEE S B B i) A (et FAiE sk Alb sz 5 BT IR Fe BOIE 5748 5 0
SEEESESEF) WA XME, AEESLE ETF. FiE RSk b iaBosm it &k b il
FEERGN R, PR T iR ETF B3~ LU OIAMR T34 0= E 10 90%: P14 al3s 2139 H 7E —
LA MBUR 5 AT 26 4 5™ 1B 10 5%: ASL & W] D B T i Loh BE & e ir
BERRMEASR TR . F£EETSHBELT, A4S HBREMR S EMAEA BT 0.35%,
PREFZE AT 4%. ARFEEIS LA 95%x A kA Ha Kol 25 % 4 5%x ML AR AT R
J& AR ORI

RIS MR AT G IR BN B BB IR A A T 2017 4F 3 H 24 Atk .

7.4.2 SRR S i ZE A

I (I 5 AR AL IR I G T 2006 4F 2 A 15 H K UG IR ARAG K (ool 24 v D) — Jo A v
Y 2% TR S o I KA SGHE (BA R A RRe Al 2 dE ) o B 2 A 1 GIESR iR 3 4
5B XBRL B A 3 5 <A BEHR S AP AR BER 5> ) | o [E RS $5 5E E Gl Plp o (DA faTR o [ ik
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Sl S ARG GESA IS SR B 554571 ), (S22 bl A Sk f e 5 BT RO AR M 25
BRI G S SR AT AIZEA SRR IE 7.4.4 FTAIZRHO R EENS 2 . b E3E A0l D2 A
BRI SR T SRR OB M 52 5 B S

7.4.3 BAFAND ST K E AR S RE B 7 B
AHe gz 2016 EFEM S5 ARRAT & b 2 THHENI A EESR, Fsi, e Bt sk 1 Ak 4> 2016 £F 12 7
31 HIIM 55 IRDL LA 2016 45 2 (478 R AN i B AR B DL A5 A 545 B

744 AREFFRAKSTEE. Sttt 5RE—HFEERSH BB
AR IR IR 2 BOR ., it it 5 i — W Rk s M — 2L

7.4.5 SHFBUORA S TG DR Z5EE ER P
7.45.1 &BURZR T 8
AFEG ARG R KA ST BORAEE .

7.45.2 STHETHE R U
AFEE AR KA SR,

7.45.3 EEEIEREH
AT G E AR IR T A0 B ) e 24 T IE .

7.4.6 B

MR B [ Z L% BRI BI[2004]78 5 (MBOH. KRS R TS B 55 S R
SREEAD WBL[2008]1 5 (kT4 TR TR BURKE RN . WHi[2012]85 5 (5% T 5k 1
A B B ZER Z A NS BB A S @ ) I i[2015]101 5 (5T Eiia ] iE AL
FIZE A N AR BB A G Inl K ) . WAi[2016]36 5 (9% T4 I HE T 2 b A U 3G (A i A
FIE %) MAi[2016]46 5 (5 T-8E— 0 WA 4 T HHE T & o ik R < Rl A SR BOSR Bl A ) . A
[2016]70 5 (% TR [F) VAT RS B BB A A FeaB AN D« Sz AdRE S B2 RN S 55484
FERIS 7= 0T

(1) T 2016 £ 5 H 1 HAl, PLAATHEG T AGEET AR T ENBAENGER, AMESCE LR .
XFUEZR 00T 3 A PN PR KSR BRI ZE MR SRAEE . H 2016 £ 5 1 HE, &
R BN ENE B SO BN R . SHIEZR R B e S NI R R eI R iR I bR
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AEXEERL, XL 5B 67 LS < Rl R P AR KA S SN TR S fIEHE R

(2) X< NIEZ T 37 P A HOUSON  BLAE SR BEER S BRI ZZ A ION , BRI 2RO,
TR AR S AR AR A lb TS B

(3) X HEEHUAF A ML BF MU, B d AAT (537 A Al A 7 2 < SRS AR AR 20%
HIAN NPT B . X 3k A 7T 24w BRSO BE ZLA T A, FRBOBIRAE 1A BLN (G 1A )R, Hi
SRR BT NS IB T AT: FRBRIRRAE 1 M H DUEE 14FE(E 1)), Btk 50%1H AR
INBTRAT FFROUIRE 1 E/), BRI AFTEEL. WEERAA M LT AR RER, W5
WASHIBEE S RO, 1508 R e TR, FRIBOmT IR) B R AE FUE TS, MR 2R AT IS 1B 2
ZLRSIN GREE BT A% 50% T A NABL TS 8. IR PTR48—i&H] 20% A9 B R THE S AT 38t .

(4) EESEHBEE 0.1% M Bl RSN R AZ Z ETERL, SR BEEAEURER AL 5 ENTERL -

747 REEHFRR

SR T R % A
%/\:’5’—‘? . N ?@E‘ AN %{\ N
o2 S A BT IR A 7 (S0 e A ) =HEA &%me“ S
L B T G 2o (o L B ) E LR, BN
R A NN
AR A L
e T R (R ) B TR A TNy N
T R v AR A TNy N
e B 2 B B ) £ R A TNy N
TN ST E

ﬁZ?ﬁﬁ‘ (“BAF ETF?) Lk o=k Al A2 2 BT M Y A T ) A 4

TE: FIRSCIRAT 5 PITE 1E MY 55V PN 42— M ps b 2% 3K 0T 57

7.4.8 AR K b4 BERT LU SR ISR T 3 5
7.4.8.1 IR A5 BITHAT IR 5
74811 BREXS

o

7.4.8.1.2 BEER 5
T

7.4.8.1.3 PXATREEFT R &
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Teo

7.4.8.2 REKT I
74821 HEEHRE

ph: NRMIC
ENH AR E AT B ]
A 20164E1H 1H £ 20164E12 | 201541 H 1H %20154E12
H31H H31H
IR ) e < N SOA R B 30,556.54 50,242.69
Horbe SO E LI R)E  4Ed7 3% 235,506.20 436,859.87

W ARG T HER ETF BF0 #0800 . SO BEG A BN 25 4 A W) (18 3N 4

I — G B 7P (B AT BRFE W o F bR ETF G 8568 82 53 715 B )5 F R 8 23 0.5% M) 4F e A2 114,

BHRITERAAK, %A Bt A H08:
FVE BRI = (1 — B 2 B0 1 — 2@ 7 b B b ETF R8I0 B2 53715+ {8) x 0.5% /

ECH S8

74822 BHEHER

ph: NRMIC
ENH AR E R B ]
A 20164E1H 1H E20164E12 | 201541 H 1H %20154E12
H31H H31H
R R B N S AN IR B 6,111.34 10,048.58

TE: AEEEAHET Hir ETF R0 # 0 itE 2. SO I8 A\ b B LR AT MO 388 St —

2 G B (RN B2k IV 7™ op F AR ETF 43 8097 X0 L 587090 o A%

FitERA AR, %A, HitE A 08
HAEE B = (AT — H R 5™ il — 2@ 7 b H bs ETF AR 3I0 B2 587158 x 0.1% / 44

RE

7.4.8.3 53KBRT5 HEAT HRAT TH) R ML T 3 HOB3% (2 R ) 22 57
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Teo

7.4.8.4 BREGTBEARELS KB
74841 MEWMNEESEEANCHEEREREAREZLSKIBN

Teo

7.4.8.42 WEWIREGESEEANZHMOFAERTT S H AR K F
T

7.4.8.5 HXET7RE IBRAT KRB SR ERRLB B

ph: NRMIC
EN:Y A B AT EE 1]
KERTT R 20164F1H1H%20164F12H31H | 20154:1H1H %20154:12H31H
AR AR B GEISYION AR R LI SUION
;%ﬁ%ﬂﬁﬂ%ﬁﬁ 5,047,572.87 44,901.74 7,774,596.43 84,052.61

T AIEEHRATAF A SITE AP E TREATRE, FRAT RNERIER R .

7.4.8.6 AESHEREHNS 5XREAHIEFHIHER
Teo

7.4.8.7 HAWSCERAE 5 F I BLEA
FAREIAR, AESFFH 31,670,368 43 H s ETF FE443%1(2015 4F 12 H 31 H: 33,770,207

), o5 H S HL) o 84.129%(2015 4F 12 A 31 H: 83.07%).

7.4.9 K (2016 4 12 A 31 H) AR EFARREZRIES
7.4.9.1 BRHIAMHT R AE R ISR T HRRER R ZRIES
To

7.4.9.2 BIRFA K E TR RBE
AL NIRRT

[

B | SR R fER | RA | 2R R HE R LIEN
A% | Ak | B8 | R A | B | OF |G Y| BREE | AR

N

I
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B HL
r
60017 | |- I1]2016-12 2017-0
& EE?SQE 14.05 14.900 1,600.00 22,480.00 22,480.00-
1 s -4 | TifE R 2-16
60048 |{= 2016-12
fEBgE E{@ 14.60 - 4 1,400.00 20,440.00 20,440.00-
5 Eil 26 | WifER
60065 | 74 |7 7% [2016-12
R E{@ 1142 - 4 2,100.00 23,982.00 23,982.00-
5 8174 20 | TR

T ARG EE 2016 48 12 [ 31 HIERRA LU PRI A7 (0 B RS T00R] e 7 2 H ORS00 T 2 I
FREIBEER s ISR AE Il A AT ST B R B e, 58 Ptk =

7.4.9.3 BAKRMFHRIERIGR 5 H4E AR 655
7.4.9.3.1 RATHETI MR IERE
BEWEWIR 2016 4£ 12 A 31 H ik, AIEESTARTE 6055 15 B AZ 5 /B N3 1525 .

7.4.9.32 X5 iR IE R
BER IR 2016 4 12 A 31 Hik, AREEETAZ S Friiia iz IERIEAE 5 F AR R 57

7.4.10 FBITEBM ST THRR FE VI 0 HARE R

(1) eI

T 2016 4, AKES HIEE S MR SAN 8,977,703.54 I, H 4 LU S S A )
3 8,739,165.00 JCAN LA 4 2 AT B WK 238,538.54 J6(2015 4EfEE: X4 M4 Nk 3,068,618,578.03
TG, FA S DU SRS AT I B R 2,789,273,630.88 S AT AT 4 S AT ¥ HI K 279,344,947.15 Ji).

) ARhE
a) Rt T H A RMETHERITTE

AFRMMETHELRITENZR, B A RMETHE BT & B A 3 28 U N E T E 1A%
JEURRGE -

H— B MRS BT ER T 3 LR R Rk

SR BRES— R AR NABL A DB 7 A7 A5 I e i A T LR M) i A

BRI MR B A G A AT S A -

(b) FFEERILLA O E TR el T A

(i) #ZREm THARNE

12016 4F 12 H 31 H, AEEERFAKILLA O E T E B IS v N W15 88 e it ot 7 o & T
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S R AR AN 114,651,810.46 76, J& T2 —JRIKNIARHN 4,966,281.02 7€, L& T 9 =ZIRMR
#1(2015 45 12 H 31 H: %5—)Z1X 138,585,978.10 Jt, % J2IX 6,512,497.73 Jt, L —=)ZIK).

(i) 2 FAME AT I J2 VR IR B K AR )

X TUESRAE 5 B BT AR A 25, A tH I E R SIS h . 28 5 ANV BR (B4 K Bk A5 I )22 2 A
WEIR) BUR T AN AT B, ARSI H 22 SRR A 28 5 AR R 2
PR 65 ST IR RS A SR ISR AT A SUHME SN R — 20k FFAREE b 14 48 b R T B AN P S A AR X
TA SRR REEE, B8 A R BRI 22 A SOME R & 2 — R ORI 58 = =K

(i) 5 =R A B R BURA AL 5) 45

o

(c) AFRFEERILA SR B T B il T A

T 2016 £ 12 A 31 H, ARHE G RFFA ARRFS I A S i T 1 gl 987 (2015 £ 12 A 31 H:
[])

(d) ABAA SO TR el T H

ANCAZ SO 5 10 < b B 7 R A7 A5 32 LA S SCR ORI A b A e, FURTHINME 5 A ot
TEAHZER /N

(3) BRFubirEAh, AU BT Tk H A KL o i B B 0 A B B 0

88 HWHEAAHE

8.1 JARESH ™ HE KR
EA: AR

g M
5 T H Kol
HIEEB (%)
1 R e 66,902.00 0.06
Hor, R 66,902.00 0.06
2 Fe T 101,630,210.91 94.32

3 I 5 WAL B $5 %
Hrp i
BTSRRI

2571433 10



o2z FAEJE kAW AZ 5 BT TR R BOIE S 5 5 I Ak < 2016 SR 4F P4 it 47 22

5 SR AT AR AR - -
6 SN IR 4 il - -
Forrs S R Y SN B
B ' '
7 WATHHMGEE &M &6 5,947,572.87 5.52
8 At 2% T B 104,552.37 0.10
9 At 107,749,238.15 100.00

8.2 HIRBF HinE &

SRERA: NIRRT

s
e | EEeatr | R | BERFRX =22 UN AVIWIKIE]
H{H A1 (%)
L ANy
S22 5 SIS |
1| mgpRas | g it *ﬁif:ﬂﬁ 101,630,210.91 94.64
Bl S5 (ETF) “r
4
8.3 MEPRZETWHRPRERFKAE
8.3.1 WA HAREAT WA RN R EREAE
R T HE

(e

~ReME G

Ee (%)

A YOI NN e 4

B KA a B
C il i Ml 42,920.00 0.04
D = I~ NI /S W& Y L K AN | 4 i .
E M - B
F AR 23.982.00 0.02
G TiBisk . O AHEENY i .
H {15 FE O . .
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F R AT AE REAR RS

J a4
K J5 Hiu b
L R BRI 25 e g5l
M BT AN AR 55
N IKFI L IREEAN 2 L5t i BE
0 JE R ARSS  ABEEAN A IR S5l
P HUH
Q PAERE S TAE
A R E G R
S Lie
&t 66,902.00 0.06

8.4 BRI A A E LB ST #E LI RN HE R R ET 4 B R SR A
8.4.1 JIRIEBIE A ARME SEEFFE HIRNEF IR+ RS A4

SRRAL: NRMIT

o GRarE )
T | AR Ji% 52 44 () nRME
EL (%)
1 600655 417l 7 3k 2,100 23,982.00 0.02
2 600171 i LA 1,600 22,480.00 0.02
3 600485 15 BEE ] 1,400 20,440.00 0.02

8.4.2 BRI F A SO E GBS F =B LI/ HE P BT 42 B R SR AR

SRERA: NIRRT

o7 A L
Fe | BREAREY % 22 44 % () N E
%1(%)
600655 417l 7 3k 2,100 23,982.00 0.02
600171 g LA 1,600 22,480.00 0.02
600485 5 A H 1,400 20,440.00 0.02

8.5 HMEMAREREAGHIE AR

8.5.1 RiHFTA & HIRIES B FE 2% 5HT 20 4 KIREE A4
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o BRI 4
JF5 Ji SR AR Ji S8 A4 K PN N 7 EHE A
(%)
1 600383 G A 122,086.00 0.09
2 600019 R 118,637.00 0.09
3 600900 ISRV 117,529.00 0.09
4 601288 FMVARAT 115,262.00 0.09
5 600741 IR S 114,934.00 0.09
6 600104 REEH 114,345.85 0.09
7 600887 Gailliialis 113,655.00 0.09
8 600694 K ety 112,486.00 0.09
9 601888 Hh [ [ iR 112,161.00 0.09
10 601088 Hh [ pih A 111,607.00 0.09
11 600028 W E A1k 111,372.00 0.09
12 601899 N4 111,114.00 0.09
13 601398 T AT 110,152.00 0.09
14 600498 ED @ik 109,913.00 0.09
15 600276 fEEREZ 109,233.00 0.08
16 600585 IR K 107,839.00 0.08
17 600057 RIGA 107,457.00 0.08
18 600519 DivME e 107,332.00 0.08
19 601601 EEIE NS 107,172.00 0.08
20 601857 Hh 106,698.00 0.08

8.5.2 R & IR E-S B FE 2% 5HT 20 4 KR4
AL NIRRT

SR IE Sty
5 Ji SE AR JIE B A4 R A RS A FE A LA
(%)
1 600104 REEH] 265,646.12 0.21
2 600690 T K 259,165.00 0.20
3 600519 DivMiE e 254,273.00 0.20
4 601668 Hh [ 2 4R 225,567.00 0.17
5 600315 izt 223,463.50 0.17
6 600522 HOREHE 221,001.50 0.17
7 600276 fEEREZ 219,845.13 0.17
8 600518 LA 217,140.24 0.17
9 600271 iRAEE 216,780.30 0.17
10 600048 PRF Hb = 216,711.50 0.17
11 600587 BreEST 213,730.92 0.17
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12 601633 KR 212,117.30 0.16
13 600050 Hh [E i 211,535.00 0.16
14 601088 H [ i A 210,124.28 0.16
15 600804 S 1t 206,737.09 0.16
16 600694 K et 206,450.24 0.16
17 601899 N4 206,216.00 0.16
18 601012 R L 11t 1 205,646.00 0.16
19 601318 rh [ S22 204,556.06 0.16
20 601888 Hh [ [ iR 200,814.11 0.16

VE: ARTISE g A H 44 3K

8.5.3 LB HI BA B4 K S Y A SR AW N B B

ST A RRAZ SR LB B 151, AEIEAMRAE 5 B

Az NRMoT
SENIEZEHI A (RlAs ) i 6,570,731.89
SEHBEERIURN (3D BT 13,799,254.91

e AT ENBET (B SRABEERA)

“itﬂé%ﬁ"

S RAZ RN IR LSS H D I, AEREMRAZ S .

CERSE BN P44 LS AT

8.6 SPARIZ A FMME oy Fe s B 15+E HL B AR /NHR P B AT 148 25 3 3R A
AIE AR WRARFFA R

8.7 JIARI A FAMME b e B 15HE b R/ N BB 48 3™ SCRAESF 3R A 4
ARSI AR T AR RFAT B SRR SR

8.8 MEHARE A RYHE SEEFFE AR DNEFREI LA SRR HA

AIE AR WRARFFA 58

8.9 JPARIZ A FMME oy Fe s B 15+{E H B R /NER P B AT A8 BUES 3R 4
AIE AR RRFFABOERH -

8.10 MEWIARAZEER R IR 2 E LY

8.10.1 R EPARA T SHH KBTI Bt K5 AN 1 20 B 40

ARSI AR T AT IR AR

8.10.2 ABEHHBISHRMBFER
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Teo

8.11 A HIAR A RS i H R 532 5 1E oL i 9
8.11.1 Ay H it S S BURBUR

T
8.11.2 &R AZEEHTE B B G S SRR 25 B 48

AR I AR T AT B B [ 5 B
8.11.3 A E AR F P4

T

8.12 FEAEWMEME

8.12.1 ARG HIN, A HFIIAT A UESF R RAT BB B B0

TG H AT — E N 2B ATHEDT. AT L.

TLRIFER, WERA R
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