Hez Fald U s 7 BUE S $2 BT A & 2016 “F A IR T 2

il R R R AR R RS
2016 SFEFREWHE
2016 £ 12 H 31 H

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



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 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,

#
)
p=
P
w
~
b=



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

§2 E&fEN
2.1 EEEAREMR
B4 TR He 2 R A i 5
4 FAS 040019
A oAy 040019
S A (e LTI
SeaFtERH 2010412 H 21 H
SN e Fe G AR A
HEIEE A [ TR AT I A IR A W
0 P SR e <5 A L A 556,899,250.23 f/}
B4 G RN A€
8 A G S I B G TR R ez FR B B A ez Fa R i g7 C
NE RS H A 002534 040019
e JAK & 23 DA 4 K 4 LA
- 190,105,244.61 1/} 366,794,005.62 1

2.2 BE&F My

FEIESRA G 2 A ALY b, 740 3k S0 aiRia N QG T LE Rk i
Yool A 24 S A

ARG AN ZMA T IBAT RO ER BN R BEEE. AT 75 4
P 28 E EL D R I FORT , &5 & P B e B R 2w TR

SaAd=Ran

B e

TR T, DA i (e A o 2 e R B 2 2

. DT 4 2K 2 2K e T L2 OO B L

it 2R E (2016 4F 9 A 7 FIRIH 3 GEIIHUT M B
N e e A

+1.68%)

e BT S R S P U 0 50, SCTU0N 0 AT UG
S RS AT ‘

WL T MBS . RARES, AFRTITHES.




ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

2.3 HeEHEAMBESITEN

el FEFH N HEETEN
4R Mg Fe o A PR A [ TR ERAT B A BR A )
4 B AR 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 Bl E S 31, 32 2

83 EEWMFE. ESPERIKZMESTIER

3.1 FELSHEEEAS SR

SRRAL: NIRRT

3.1.1 #39] 2016 4£ 2015 4F 2014 4¢
BIEATE | teweralfli | fewtal | kel | kel | tewkalElies |t RalEi
7 mATE A s C s A mfFigE C gz A mfiidF C
A
-2,358,525. | 32,142,985. 61,410,719.9
SE B Uk - - | 2,996,642.70
44 82 8
o
A B3 R | -11,046,425. | 21,990,373. 70,082,343.2 23,476,764.7
bES 84 03 7 9
i AL
¥y A 4
-0.0347 0.0189 - 0.1022 - 0.1965
By A
AR

#
S
=
P
w
~

=




ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

A 39
L1 1)
4 18 F
HEES

-3.13%

1.72%

8.97%

18.41%

1) 2
{1

-1.46%

-0.74%

7.49%

24.66%

3.1.2 #K]

2016

FR

2015 4ER

2014 £ER

A8 4

(N

g R A

fiidF A

e R i

i C

e Ra U as
fiidF A

e Ra e as
fiidr C

Mgz R e W s 5

%A

e Ra e as
iz C

R T
& 7 B
35t

WA

0.0108

0.0091

0.0128

0.1350

K 5
&

1

205,146,326

18

395,190,568

.62

3,333,995,34

6.01

103,567,116.

81

R 2
& 1

1§

1.079

1.077

1.085

1.274

T 1. prid St e SHE bR A IR A NNWBEE 5 2 e i 5 (B Ttk 1 H
WEIE] B LM FRIEBE O . FESHARE) TR ABE SEB et KT EAR T A T
2. AW CSI aE FRE SAIAR N . BB . HARIN (AVE A e B2 shias) f0kk
FASC B G B, AR g A 9] 2 Sl s n_E A 22 se i 28 sh U s«
3 JAR AT 3 BE A R P AR B 7 A 3 R 20 BC A 55 2R 20 O] 2 S B 7 (R i
CNIIRRE, ARZMEAERD .
4. H20164E3H22H I, AHen WP MH I AZIESHBMCHIEE M. FEHIESH

RN




ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

3.2 HE AR

3.2.1 EEMBEE KR LES RS LR o R E LR
1. SeRRERE 6 A

P G b4 bl s
1y B E 3 Ml &5 b g ‘
i Bt KR % ‘ HEN 28 2R OE6E) @—@
KRO AEnEE) B
@) HEE®
ok 3NMAH -3.23% 0.14% -2.31% 0.15% -0.92% -0.01%
THE6MH -1.82% 0.11% -1.11% 0.11% -0.71% 0.00%
H4 T
IR L -1.46% 0.10% 0.49% 0.09% -1.95% 0.01%
4
2. BERERRMHESF C:
1y B A 3G Ml 25 Lr g
Py B 1 - WS | B
B B KR bR 2 o T 2 b O—B @—®@
KERO g ESE) B
@ HE®
it 34MH -3.67% 0.15% -2.31% 0.15% -1.36% 0.00%
6 4MH -2.18% 0.12% -1.11% 0.11% -1.07% 0.01%
14 -0.74% 0.11% 1.77% 0.08% -2.51% 0.03%
2 34F 33.01% 0.35% 13.37% 0.05% 19.64% 0.30%
o254 41.70% 0.29% 24.18% 0.04% 17.52% 0.25%
B N YA
iiémii 48.08% 0.27% 29.76% 0.04% 18.32% 0.23%
4

RIEEN G LG AN REL (2016 4F 9 H 7 HAT A 3 FEHIHRAT & A7 3 I 25 26

+1.68%)

WRIEIE S FIRA RHE, AEEERBBHEEDY A RIFRAIER SR TR, SREE G, &M
fits dlefit. AR KB, ATEHEGUR (SRS WHEAD « FTREHETR. B SCRAES
PATEE . IR G IR . MOTBUG R RS FOREIE. FNLAE R BT AR B
Yy TR AR E AR ISR i AN 3d T 3058 T B0 SR S5 A i 28 i A R B LA F v B <

B
T A 20%, B E B HAGE IS —F KIBUG 7 508 ELBIAMIR T SE 51 E 1) 5%

'~

3228 EEAFEMUR E&MPETHMEM KRR R I E RIS R R AR 28 2R AR Z) ) L

8

6 T 37 1T

e e ot R RIE SR B A




ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

H 45 [ A2 R AR A B0 2R T 15 1K 2 5V 23 LU LR YL 2 30 110 g SR AE H5ont LE 1
(2010 = 12 A 21 H% 2016 4 12 A 31 H)
1. HZRERRMHES A

3.45%

2.96%

2.46%

1.97%

1.43%

0.99%

0.49%

0.00%

-0.49%,

-0.99%,

-1.48%

2016-03-21 2016-05-05 2016-06-25 2016-058-12 2016-09-258 2016-11-14 2016-12-31

|— E=RENE RS — EEE|

2. HRBEREGSR C

54.20% /_\_/.\]
1

48.76% I ,-IWTV_ |
wﬂf '| /_,,4
43.36% b
|
I
37,040, /
rf
32.52% Ij
A
27.10% I i
21.668%
16.26%: i

f F—rh ‘ | ‘\ -.Ir
10.84% S

5.42%

!M
0.00% !
2010-12-21 2011-12-23 2012-12-24 2013-12-26 2014-12-28 2015-12-30 2016-12-31
|— &TREWE A — EEE]

3.2.3 METFESREFEI KR RIS RS B s R e HER

Moz R [N a8 f 5 U FR P R A 4
7 I 37



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

iob 2 FLAE B B 2R 5 4k L s B U 35 2R (R T B
1. HBEBERRMESF A

0.40%

0.20%

0.00%

-0.20%

-0.40%

-0.60%

-0.80%

-1.00%

-1.20%

-1.40%

20164

[ sk A 20 W AR

T BRERCAEL LI, AMEEA BREEHATI .
2. HRE RS C

25.00%

20.00%

15.00%

10.00%

5.00%

0.00%

20124F 20134F 20144F 201545 20164

[ 58 i e m AR

T BRERCHEL LI T 5, AMEEA BREEHAT I .

3.3 W E=SFEREESHIFIEIEHEL
1. R 5 A

#
©
=
P
w
~
=i



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

o
2. R FAEL T C
Hhr: NG
B0 RS | WA | RS | SRR A ‘
T H/E
AR AR G G it
2016 4 - - - - | -
2015 4F 2.800 | 1,826,643,549.96 49,523,722.29 |  1,876,167,272.25 | -
2014 4 - - - - | -
At 2.800 | 1,826,643,549.96 49,523,722.29 |  1,876,167,272.25 | -
84 BHEAWME

4.1 BEBEEARESZTEENR
411 EEEEARHEERSHNER

ez H o AT R A ) 28 v [T B 2 M A 457 [1998] 20 5 Akt T 1998 4F 6 H oz, ZH A
EHIESEHAFZ —, FMEA 15 U AR, AFSHIRE LR EmE %X . Hilm
AN LA (ERD SaR. BiBERMERARAR . B TR GERD FRAR. L
TRVL [ B 15008 8 B AT IR w1 A0 [ 228 08 2 503 B AT IR A 7

B 2016 4F 12 A 31 H, AniE FILEHEZARNRE . F2hE A RIGRIEE. F2ie
BRI R ERE. BREARE . B/ MERKIRES . R RRIERIR S B
CMEIEIR A e isr. FRohERIERS . Remb s, Remlieshiis . ¢
2% [AIF 180ETF. 422 [iiF 180ETF Bz, 4% FAF sk ETF. % FiF ek ETF B, Bt g+
BR A B RRE % T, SR RIE 300 84 (LOF). R LRI R A HF4%fE
HIWNBLfT: . rmEFIERE. L Rh e R, bl faifa o4 (QDI-LOF).
oo A A SR BRSNS iR 300 4R
BOroR. B R G . P I HER M., B0l MR, PrEAmes. Leaifi.
BRARIR S R WGHR Gid BR2E MR A Bkt 100 F64. B2 #E ) ETF,
ez ETF B 220K 300 BALHg iR, 2 EFEA G, RAEBMARE . 2 PiEd o)
25 ETF. 2 REAT IS RiiE NREG . e MRELERS . Rl WiEsiEm, &
ZEPr Sk (DAX) ETF. HEZE Rk (DAX) ETF Bt%. Behib gl ETF Bk, %
ERIGEERS . BLFEEREIITGS: . RPN TR 22 i TR B
I REMERE . R Reke s TR S R BAERNR S . 2B RAR S

Fouk37 it



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

ik RIEIE IR
9. e EAAEOE IR
R R mRARS

RIMEHKIR A
e SRR A
B e RGHC B A

N

-~

2 =]

¥ 50ETF.

M2 IR R R B R
- LRI IRE KRR
- R ERAIRE
g EIRF OGS . B IRARE
ez B8R 18 A~ H I it

Mo R 2 E Tt

Hkd s

Yoz B R R B B

i R RO, R RGBT

BERA.

e HA IR S b R
ik %) 1632.85 /2t N T -

RIS IR S

thg

412 E&4E (RESLH/NA) KESEHPERFET

TR ARG
e TR R AR Bl
NESSth
RE RN, B B RIGACE R
WA ARG ER S
Heg B A R B AL

RS 8

e PE IR SR IR B . R TRIEERAT R EU
QR 50 8802
M2 G AR AR A

ELHUIRERA

L7 Q/AN

7" Jﬁk/ﬁ@aﬁ/ﬂﬁ 1~

e

2B B M RS

9 FOFB 4. BB HL

Pt

IR %%

ARG MG (W)
) IR

IR H 3]

AT H

UEZE Ml
TR

Wi

AT

ARG HE G
2, e
o P BB

2010-12-2
1

15 4¢

LA, 16 SFUESRHE S Mk
2. 2001 £ 7 H % 2004 4F 12
Hrﬂﬂﬁmﬁ%ﬁﬁ LA R ARAE
IO, MHEGFRI T,

2005 4E 1 H & 2005 4E 9 H7EAR 73
g MR 5 B e) A B A F AT A
7, 2005 4 10 H % 2009 £ 7 A
1E & EﬁA”ﬂﬁﬁﬂiﬁﬁA
23, 2009 4F 8 H &ATINT

ﬁﬁégﬂﬁmﬂﬁlﬁﬁé
i, 2010 4F 12 H 4 EARE 41
HELF, 2012 4 9 ALFEKH
A 22 22 U W 2h A5 95 AL IR F7 15 BE
HERFRELH, 2012 F 11 Hil2
[ PR H H Tk iy 2
SHIFE 2T, 2012 4E 12 HigH
I HEAT 462245 FH 1 5 5t 7 AR 05
RIS R4 ZI, 2013 4F 5
S [R] i FEAE A 22 R AR & AL E
K REEMIELS L, 2014 £
8 A% 2015 4 1 A [AIE{E %
U H & 50 B 51 73 R TR R 0%
H 4. 2014 4F 8 AL [HFHEAEE
AR L8 I IR o7 BLUE 77 12

F10 ik 37 I




ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

BRI ESLT, 20153 A
BT H N I RELERE
ISR RESENEESH,
2015 4F 5 A Fr T2 5 AL
BRARE GRS R R L,
AR RIS B IR & BUE R 1%
BREHIEE LT, 201546 H
i ] BN R AT A 22 R B TR 22 TR Y
RERUEFHR TSI SR
Hi. 2015 4F 11 Hilg, AR HETE
T R RAVR A R 3 4
(LG22 1, 2015 4F 12 AitE, [
I A AT A 22 R R AR TR A BRI
WHRFESHF ST, 2016 4F 2
Hilg, [FINEAT A e 2 AR AR
e A S IR S s
2016 4 4 Hig, [FRHHfEEZ 7
FERATR G BUE SR B R 1 2
&%, 2016 4F 10 Ajte, A
R 22 2 RIS L B IR & AIE S
WREEMNEEEH,

ARSI I

AT IR sx3m

2015-07-1
7

10 4E

LR e A, 10 FERATI AL
28, YEBRAREEAERA
"R AT . 2008 4E 1 AN
g EEHARAR, (EFHE
W s EBAE A Al 2015 42 7 H
ECARAT AT 4 K e 2245 F DU ZR 41
fRFEMIEFREESENEESR
. 2016 4 2 HldfifEre 2z 2 i
ARG BUE R TR S 3 4
ZH, 2016 4F 8 AL [HKHE(TE
2 IEH| 18 A~ H T Il i 75 B E
F RN Z, 2016 4F
12 A, [FIFRBEAE2E g E R R
TEHC B IR A RS T A R
A R G B IR A AR i
BREMEREES L,

T AR AR H AT AR H i ARE R e H, BB H O TEZR ML S8
MATIE 2 GIEZRAL AP D3 SR BTN D) AR HLE »

4.2 BEAXRE PN FE S ERRTEHRILABHA
AIREWIN, REESEENRET GEFRRESIE) SN ARE G,
WA IR RIS T, A WSHE F . BRSO JE A RS P R B, R X

2511 jidk 37 it




ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

KRR T, e BT A NSRRI, AME SRS BUR B AT 2 6 A R 1 5 7

FENXTRE A AR 5 H 0T
4.3.1 AFRZ G EAEERITTE

MR EE R 2 GEFHRRESE AR AR HIEE TR, AFFE T (Bt d
AIRAF DTG E BB, ok . TPt FEs s B & s A S
BPAEMT FL AT BRI S PATE T EEMN R T G E B b, i e e
T, WA N A FE S R R A SR A A S T, FHREKE . I
B BFRAEF TR B ARG P ST SRR S R R A S QB AT LA T 24 E BRIl 2. £
WA, NSRBI A QB ARE B AL R AN B0, R I AR AT 2 5 B SkAN, BA
TRAE & B AL 558 5 SRR ARSI . R PR AT SR SRR . R R RS
LA R EAEALS], HRH S EBAAERPEE A H TR, R R
LRI AR . SRR SR, AF AT A AT U], BRSO A EEH A TS
PATHLZ . (L RGP =il g5, EARmMRILSe . RHELSE. Lefl 7Bl 256 g i i,
SEHLFA — I (8] AR 2 R A S FEZ BN LAk, (20 G P —F&iinlkss, HEHAa4
P SR MNLHEAT IV 55 B, SR S R AR B A & 44 SR ANHEAT Bl o 35712000 55 LA W] 44 SCGHEAT
HRk S HhaE, WEZSEhrh 2R Bl AR i se . Ll o BB AT 70 e A h R8s /N ok & B AT
e, HUAAR A GRS, WIRGEETIESHERAWEZ 5T, #ra-rmaoic. (3) )
AT RT3 55 38 A R A I E AR S SR M, Se RISl oz s . Jdd )RR iwind 3%, KA
RFERMAR, WMEEE AT HRSMRAGIAT LW ds, MEARTHESLBILL S
WALG 4 LR Z G NIEBR R, 35 i DSLHHT s, iR P28 R 5RO G B E
A ——XF . F PR /NEE S BT IR, HELA R A RS, TS5 1 RS i B AT
BRWEZ 5N, T TPhEOE. K WE. PSRN, 2 m] RS E BT 2 J R
BRH GG NIETF T3 LT 5 B Al AT IANAR AT RAT IR . LA 44 X
BEAT MR — T B A ER BT A R H AR IE 5E 55 H S 1 52 53 RAR AT g S BN P32 S Al
A 2t F0E 57 WSS S AT AT IS, RIETI 2 NNE=07E 8 (. PR G GED, X
HRRAE 55X F WAL 5 WA i o~ etk AT s &, MARSEAGIRLIZ S H R
16152 5y W) 52 5 I HLANAE By Ay Z2 384T 73 #

]

o

4.3.2 AR5 B RIPAT BN

AIREWN, A A5 6 B SR PATE 0L R AT
F12 54k 37



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

A EHNER GRS NES E A RS RA S, EAFRNEG T (HN. 3HKN. 5
) IAE LR FSZ BN ZHAT LT, REBUER AT 5 FE N 1R H L.

4.3.3 REZHIT ALY

MR EE R & GEFRREEE AR A TZHHERTEL), AR SRS R
G ZHWIIRHIE T AFHES ., TR i RIS RGE S FTESS 5 B S ARAT R
) H B [0 52 By I, JFAEREBE Rt AT 1 E, KB T e AR Gu . RN G 12k
S LR E SR RS S i AR S R H R A AE Sy A By RS BT T K T R R 58 5 7 R 4
XAHIR AN A2 S bR BEAT R IS, JF e DR & 18] A [ [0 528 5 AT R EAT 1 3 i 70 #T

AN, R GRS B ORI B 2, BRIt e MO R A a2 51
Lo AT M ZE G 7 H 158 5y S 0 i B30 52 By e AZAIE 27 24 H BRI 5% TN

9w, RHIREFHRZS.

Zl

4.4 BE ARG NSRBI SR I3
4.4.1 G H N ES BB RIS AIZIE T

2016 E AR PR VED £, BEE MR FEBCAEIT a4 ik S A BRI K Y
b, ETCIREURF PR AR MG EE S, AR B IECRIR . [ 925 Sk LR
FE T PRaIgsT, BEESRAMISCER R B L R, R A IR E R T, Tl A lb 2 A B
W, iliEl PMIFRERRSAL T 5K, SR A W ESCE A s st N —Fe LA A ], Tk
BEIMEORER T PR K . 2016 A b2 R R B B AIE & 527 BOR B BT T, (Bt BRI I
SR RALAR A E R P BB R TP ARG, FoREREE AN AR, IRIARBTFIRET, A4
(BB FEARLRES T PR KAR R o FEICR A L R AN TG B P U Ml T, R 157 5 R 55 1A%
JRAF LA R B, B DUZEREE R I U RS, BRI SR S & G STkt 4G Bl . 24
K PRFRRATIG K, BRI SRR A% BBk S AR £ A RRERA G, B el TR RS Bk I AN BT A 22,
BRI LREF 2% /247 IR AR T . TELPFRFFTPRIG KA R T, SATI B TG\ =Z 4
BB, i B AETERA I B TECGRE A A AR, 8 H i A AT TF /S 14 K. 28 Kbl [l iy
AW, BN MUF BRI, ST SRR AR, ST R mBCRE 0
CRIGKFL BT AR, SRb2s. AT 20 DLR 5| S5 SR M se i BAR i Gt Lrasah
KA H AR S EUE AT ILBOR IR B R, (H7E AR B D BOR AL AR AN B A i
SRAG UL O T RUF IO, T RAEREAE DY MECR IR D070 B A BRI K T [l 7 B R B0

AL 5w, R B BURIE AR, SEFHREGEE MR B 2.2%.
F13 ik 37 I



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

A AFFEIE B E AU, S e MBRFEL T I, T 2016 4FA2 A5 KU A TR A 1 — 4,
ARF G P B T S AR AR BN RN T2, A - REANMIRAE A5 AL, DU eh T i
KRR, B A —E L SR

4.4 28R E N EERILSRI
& 2016 4 12 A 31 H, HFLREIEGFE A BEAEE N 1.079 7o, C WAEE N 1.077 JT;
e RN 5 A AU ER K R N-1.46%, FILSHLESEER K RA 0.49%, C (hEEEYE

K N-0.74%, FHLSLESEHERK N 1.77%.

4.5 BEAXNEREH . EFTHRATILESKFHERE

JEEE 2017 4, S22 GG KANEMK ORI R R IR, St in S IO AT gt — 22 -k,
NRMIERTA —E A B AR R SeAEdE (o M B, Lot K 3 SO T8 W BURI GRS R, PPP
VR D, AN ISR SELF e AT REAT SRt DV S itk — B mlgt, BEH S G R
ARER A IE DR B ™ DRIt SRS PT RE s — 2RI A B, — R AR RN AR T K
E=DUL ) E A BSRIFR R, =R Re e ML NI, (HEBIR L KR T . [,
RZER S A Bk AT REA SE K BUR BT, SR EATAT R R G, B MBURE SR KR 15
BIRESY, G my sy =5 i 5 .

IR IR SR S R E BT RCE, g P RSERE G REFH AN, AR
FRBCBARAT, &R SR PTH BAIBE L= .

AT FRTE . LB E S, B RUR ST A N AR

4.6 BEAXRE YN ESHERFEERN Y
1. BB A AR
Teo

2 AR U HE AR T J < B 7 B S 2 A O R i
.

3. HFXS 5MHERES T AN RIS T, B IEATAE S A5 TAEZ I His
(D A& T7H
ANTEES IS BRI S, AR AR EeRE IR Em AR BRI

i

25 14 513k 37 7T



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

ot R A TREUR T m A A S E A A KA R AT A G

EEPTERE: IR RATHU R A T BRSNS R E R, 5 SO SR
AN E SRR R L PR SR S AL R AR L W RIS VA B IZESR A R
{8 [RIIKE SR 5 (67 10 DA SR P VRS SR UE S A8 5 5 R T R AT i ATV

FIRN AL AT B T3 % TAR D3

HAR, RSB AIRR TR EgS N, DA, T TRESm 1., S7EGHE P IS
4R T A3, SIS IR B R BB R TR S48, S P EIEF R E
WEhE, SIESEEREMESLE. 2008 4 4 AIMAELESEHARAR, JUTEL IR
MR S R ETHRIREE KEH AR IR B F R R S, Rk
HARAF RGP, EEHRE IR T WML

W, BRI E gL, AT A AT AN FE IR AL 285 A KRS FE . 2004
10 HEEN R REGEIA AR, AR TR R ZE W T 5L, IUEE 2RI R A )
BIRIMESEKIRG . R RZABRANESZTE, R .

P, R, R BGEEA. SAERKIIESR A IR IHME A R G AL 0L, RS
AMRAF G TR B R R RS R, B iR e, BUEERIEEFRm. Rz
SEWE YR R, e H SR R ERERMEN . e H 2SR,
ZAE MRS . ERGRFIG SR RCIE T R R GG SR . BB mlR
RIGHCE . PP RERA, RRBRA, R ZERAR, BRZRIRA, 2T ERES

TRZEFRGWEESZI, e ia.
W2, R mA s, EE L, CQR(EPREEM TN . W Rl A
VL Bl R RS A mh TR TR, 2005 EMAE S HEAIRAT, SR
Jee AR SR 3 BT I, BTS2z EAIE 180ETF 22 bk 180ETF M4k #2244k 300 5% (LOF).
M2 By B W4 ETF Jbkd%. B piE 24RIER A e 2. B2 ERATR BN . AR
50 fa¥ . 2GR SOETF 342080, FREER Ui m g i .

Wbk, BB EHRAE, TREEML, mPitim, CPA hEEM STt dEtulk s 5.

W E K KIS 55 BT A, 2004 4F 11 AN SE A RA T, SRV 5% H R E

tds
. AFMEBELH, JIEREEE AL,

L

I
il

]

(2) FLEHUT
OB BAT RIS R AT A S E T SR R A% 5T, F HOAFAZ & 2 "R A A A (L

25 15 i3k 37 T



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

SRR o

(3) RUFIMFHF
SAHRAE AR Y L BB S S i = e B i s AR 7

4. 2S5 akE ERRE
FIEGHF G LRSS 5 HIMGE.

5. Z 5 E VR % 5 Z IAMFAE AT o] E K] 2 o R
Z 5 AR T3 2 8] Te AT AR A i 458

6. LR EN IS MR SRR EE R
o

4.7 BEAXTIRE A ELHHE BB U
AR A AT Y T 0 B o

4.8 HEMABTEANFESFEANBRE ST HETE B RHA
RIS N AAAER G RA NEUR T 200 NBURE 4 587 15{E AR T~ 5000 /3 GG TE «

8 FEEARSE

51 HREHAFESIEE NI TFEEHLE Y

AR I, A SEE AEX 2R e R RNESF BB R e R AR b, A% RSy (IR
TR GIR) NHAEAEIANIE &S FA RME, AAEAE M FH IR S0 A A AR 2 AT
Ny FEARPUSTIHIEAT R GIEE AR L5

5.2 B AR EH N AR SHRBSERMTE . FETE. FESEEBLUHA

FTFSCEE I, ANFEAEAR T4 2 e B A AR R AT 9, 6% B 25 T a7 R AL IR ik

R E 3T . AR BN, AR ha i i 5 2 AR S R B B e AR i A T A 43 A
H16 jidk 37 W



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

53 FEEANKERREPMFERFNFREE. EHNZELRENL

AATAE NARIE NS #2258 PR DR 2 ) i M08 8 1) 4 22 A [ WAL 2 o o TUUE SR 4R R < 2016
ARG M SR ERI AR R MRS . WA SIS SRR ET T~
&, DLEAEASE. e,

86 EIHRE
AR I 4 45 2 T HAR 2 M A 7KGE R 2 TH IS 45 B CRE IR 3@ A4k B i, TRt Ui

B SRR T T AR K IE TR (2017) 3 20239 S ARAETC OR B R A TR R T
M AR R IR SO R A3

§7 ERMFMRK

7.1 BPERMHR
St AR e RalE IR S R AR I A 4
Wb H: 2016 4F 12 A 31 H

Hfr: ARG
- EEER
B
2016412 A 31 H 2015412 H 31 H

{R F:
AT 3,971,200.30 58,178,208.51
SR AT 5,752,554.34 23,006,820.29
17 H ORAIE 4 4,756.10 9,705.63
5L oy 1t < Rl B 505,131,951.16 2,508,631,865.78
Hodr: St

FEH T

et 505,131,951.16 2,508,631,865.78

BErE SCRRUE S $%

el ks ay
T S gt =
SENIRE SRl 77,600,206.40 705,000,000.00

2517 jidk 37 it



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

RESCIIE 257 Bk - 55,136.35
IV &SI BSS 9,106,349.53 42,994,074.81
JSESE IR - -
32 AT R 601.00 140,654.99
T IE TR B - -
HoA gt - -
/gasyay 601,567,618.83 3,338,016,466.36
AR EEER
AR B R
20164 12 H 31 H 20154£ 12 4 31 H
i fii: - )
IR - -
2 by M G A7 £t - -
T A S 47 45 - -
S H [0 ) 4 i 72 7 3K - -
JSLASHIE 25775 K - -
JRE A I [m] 35k 198,488.24 237,449.05
INERRESEPN L 447,388.09 1,897,077.86
LA FEE 9 123,892.07 525,344.65
JRLASH B R 55 9 119,110.36 1,021,503.50
AT AE 5 9 21,845.27 43,725.45
JS2AE R B - ]
JSEA LIS, - -
JSE A - -
1 4 TR 6715 - -
oAt tr 5 320,000.00 296,019.84
Uiliszgdp 1,230,724.03 4,021,120.35
R &M A - -
S G 556,899,250.23 3,072,079,635.14
ARGy B 43,437,644.57 261,915,710.87

2518 pidk 37 It




ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

B &R AT 600,336,894.80 3,333,995,346.01
FRFTA F R ST 601,567,618.83 3,338,016,466.36
v WE#EIEH 2016 £ 12 A 31 H, 2RI s 5 B 5L &3 S 0 iR 4

556,899,250.23 {3 . Hort A ZRILL 445 %0 190,105,244.61 1y, A KEELHEFE 1.079 76; C 2kt

Sy T 366,794,005.62 1y, C HIELAn4iiFE 1.077 76 -

7.2 FliEE
Stk BRREG S RIS R V&

ARER: 2016 £ 1 H 1 HE 2016 £ 12 A 31 H

Bfr: NRTG
N AR RERT LR
B H 2016 4 1 H 1 H% 2016 4 | 20154F 1 H 1 HZ 2015
12 A 31 H F12 431 H

—. A 30,974,980.60 80,107,726.83
(W IFSUION 53,524,098.15 27,954,020.48
Hodr: AEFRRLEIRON 336,785.30 1,681,462.79
e IISUVON 51,093,498.25 23,080,785.31
L SRR AR RN - -
TN SRl RN 2,093,814.60 3,191,772.38
HoA AN - -
2.8 (R BL-"IEA)D -24,126,700.25 3,455,408.78
Hope BRI - -188,961.62
e (&l - -
s BTl et -24,126,700.25 3,644,286.88
PErE SRR SR BT A - -
et Al & - -
A T H U A - -
JBERYS 2 - 83.52

3 A RMEARZ A (kR DL 4R
” -18,840,513.19 8,671,623.29

2519 i3k 37 it



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

A0 50 (AR P — 5 385D - -
5. AR (2% A== 5 55141 20,418,095.89 40,026,674.28
B: —. #H 20,031,033.41 10,025,383.56
1. EEHREN 10,225,831.29 4,822,754.04
2. fBE 2,831,768.66 1,335,531.88
3. WHEIMRS N 4,515,221.30 2,596,867.62
4. oA 40,557.56 32,965.28
5. MBI 1,981,082.95 895,600.74
Forr: ST R G b B S 1,981,082.95 895,600.74
6. HAihZH 436,571.65 341,664.00
=\ FEESEH (TR -SEHE)D 10,943,947.19 70,082,343.27
Wk TSP H - -
M. $RE (BTH-"SEHE)D 10,943,947.19 70,082,343.27
7.3 FIEENE (Bl TR
S AR R 2 B I T 4
AR 2016 451 H 1 H% 2016 4F 12 A 31 H
A ARG
P
=] 201641 H 1 HE 20164E 12 A 31 H

ST S AR EFHE FrAEN R AT
— WV A B R (i

3,072,079,635.14 261,915,710.87 3,333,995,346.01
G
. AWM EES L
3 i E AR B H O - 10,943,947.19 10,943,947.19
FAFED
=\ RMES B E S
77 A2 1 5 4 5 E AR B AR

-2,515,180,384.91 -229,422,013.49 -2,744,602,398.40

B D DL 5 3

%)

2520 pidk 37 7T



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

Horr, 1.3E4 MR 1,143,059,375.13 123,173,639.79 1,266,233,014.92
2 3G e Rl K -3,658,239,760.04 -352,595,653.28 -4,010,835,413.32
VU A 1 1) 2 4 03 i
H N5 EEA)IE = A S
SIFEZS) GRE D
PLe-"5 151D
Ti IR FT B E A (R
556,899,250.23 43,437,644.57 600,336,894.80
SE)
L EEREEAT AR
W H 20154F 1 H 1 H& 20154F 12 A 31 H
SEife 4 R ECFE ABENEE T
— WIVIFT B E A (R
81,295,435.87 22,271,680.94 103,567,116.81
SFE)
. ARG EES A
HI 3 E AR OR - 70,082,343.27 70,082,343.27
HAFIE D
=. KR ESHE 5
PR ) 3 4 v E AR B
2,990,784,199.27 2,045,728,958.91 5,036,513,158.18
CEfE J b Do 5 38
5]
Horp, 1.4 IR 6,743,908,582.51 2,331,804,034.64 9,075,712,617.15
2 Ak -3,753,124,383.24 -286,075,075.73 -4,039,199,458.97
VU A 1 1) 2 4 03 i
H N5 EEA)IE = A S
- -1,876,167,272.25 -1,876,167,272.25
SIFEZS) GRE D
PLe-"5 151D
Ti IR FT B E A (R
3,072,079,635.14 261,915,710.87 3,333,995,346.01
SFE)

TR BT I 55 1R AR 7 o

2521 jidk 37 0T




ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

KA TS F5) W71 274, MEFHRkEH THIRTT AEE:
ReFEEATIA: REE, TEXTTERTIAN: EHE, 2THURTTIA: Bk

7.4 WRME
741 BEEREHR

6 22 R TEN AR 5 2R E S5 B i 4 (AR TR AR i 4 7) 28 o (IR 2 M B T8 B 2 (LA R TG
“rp [EIE 22" UE R VAT [2010]58 1362 5 (SR TAZAEE 2 A UL 2l 5177 B UE - 48 R R B4R AL )
B, B iEGE AR A R (hHe NRIEFIERES R k) M (e 22 A Tl A a5 25 24
IR B IR E R D) MSTATTSE. ARGARATITIREESE, FEMIRAE, B IRBAL
EAEIE NI T G H B ILEEEE 2,733,434,332.77 Ju, MK TE R Il 55 Fir A7 BR 2 w) 3 4k
T8 RS 7(2010) 58 327 SHa Bty T LASIE. &P EIER &%, (Eefali s e AR
P GREEF) T 20104 12 A 21 H IERAR e & RIA R 3 G 0 B A0 2,733,751,055.10
R, AN B SR BTG 316,722.33 &M A, AFEE IS EE N N e
FIRAT, BEEFE AN NhETEERAT R AERAR . AESEZF RN —DEBEY, TEHRNEE
B 2 A>T 5 ATTAE H R, AT ARG NS EII AR A SR E, JF K
YL VR U P 2 A 4 1 U AT SE [ e 55 B ANMSCHR R O L e 25

Ry AL ST S FENT 2016 4F 3 A 19 HAAMK (22 i M MR 40R 2 e A
R IBEIEE & F LITE IR ASY, LN RE T 2016 4E 3 H 22 Hiltxf AF 48 A

RIEEGMHII . ARSI ESR, BEEOPID N A RSN C RIESMHH, £
B NS GRS ], AN R MRS 2 B B0 R H SR IR 5 B e 8L, O A
RGO H WAL G T PR B IR SS 2, FEANSIBCR A 5 I 2 0 8, FROy C JRIEEMh
WMo AREFEATHRS B NATE C KBS M.

WG (ChRNRILMERES AR R GE) M (2 8B fr BIE R IR R e e =) 1
ARIE, AIEERTEEDVRA RIFREMER &R TR, GilEG. &b Sl(am)6. &k
Fifots AT (B 0 B H AT BTSRRI R AT IR TR SR fidRIll . HRAT AR
AR [ B AR IR S Al A s AR i ] B BE T ISR A B A 2Rt MR ik R B ML) TR VP B e 150
e e TR . AT G (555 S8 [ e W0 dd Pl (R B8 LI AMIR T 2R 557 1 80%, AL i IS 57 45
LG R TR T 1 20%, BLeMBH HAEE —F0BUF 7 5 ELOIAMR T R e 54

2522 jidk 37 T



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

B[ 5%, AR GAN RSB B0 2 BREAT B UORAT LA SRR 5L B8 4543 RIAE — i sz F A B
T 1 AR B 52 DA BT T S At i I T TR IR I 5, AN B T I SN . BUIESFE 2R 3658 A
BE G0 T LLRFA B IR ROBGIEAT AT 20 B e P AR O BUIE . A SE G A ST EL By 3 AR

AT 7 HIAF AU 2 % +1.68%

AW SRR AR G R BN G A IR AR T 2017 48 3 H 24 HAtbiEdR .

7.4.2 STHRRKIHBIER

AT (I 55 4 R A BRI RS T 2006 4 2 A 15 H X LA IR ) (dialk 2 vHE ] — R A
DU A IR A S T U SR SRR (BN B FR e il 2 THAEI) L o BRI M oA ) CUEZR 4R B3 2 4
7R EE XBRL B ES 3 5 <EE LR AR BEAR 75> ) o BEIESF $58 JE poll 2 (DA g ke o [
ST GEFHRR G TSRS (Pl e IR R R ek &6
(A1) ANTENA S5 AR BE TSR B b EIEME 22 o R el Bip 2 KA RO SSIE S RV AR 2 AT Mk S
55 B AR gl

7.4.3 BAFAND ST KA A RE B 7 B
AHe gz 2016 EFEM S5 ARRAT & b 2 THHENI G EESR, Fsk, e Bt sk 1 Ak 4> 2016 £F 12 7
31 HIIM 55 IROL LA 2016 45 (478 R AN i B AR B DL A5 A A5 .

744 AREFFRAKSTEE. Sttt 5RE—HFERERSH BB
AR IR IR 2 BOR . it vt 5 i — W Rk s M — 2

7.4.5 SHBUORA S TG DR Z5EE ER P
7.45.1 &BURZR T 8
RIS ARG R KA ST BORAEE.,

7.45.2 STHETHE R U
AFEE AWK KA ST,

7.45.3 EHEEIEREH
AFES AR E W 21 24 H IR,

23 i3k 37

=



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

7.4.6 BT

R BEH . EXBS S RIMF[2004]78 5 (HBGHR. EZKBLSS SR K TR 7 R Rl
AN MAL[2008]1 5 (kTS BUE UL E BRI AN . MBi[2012]85 5 (5T L
T2 FBURZLR Z2 54 N TS BB A 2 i R i 0 ). W Bi[2015]101 = (ST LW AR BUE AL
AZ RIS NS BUBURAT K B8 A . W A[2016]36 5 (9% T 4= T & ML Bl el Ak E A il
@ %) MAL[2016]46 5 (OCT-F — A WMl 4 T 4 T 8 o ik AR < ol A QB SR ad ) AR
[2016]70 5 (kT <ERbHLAY [FAT RS E BRI A 78RN ) S HAbAR SR BRI S2 55484
FERIS ST

(1) T 2016 €5 1 HAl, PURATHG T LR AR TEBALNGER, AMEHSCE L.
SHIEZFBEB I e BN IE F 2 SR BRI E NN RAEENLFL. H 2016 45 1 Hil2, &
Rl H G E LB SO SN I BB . SHIETR IR e BN I3 & SRR B AR LRI S
AEMGERL, X EG 7B LS < R ML AR SRR S SN TR S AR (BB

(2) X NIEZF T 37 P AR IOUSON  BLHE SRR S BRI ION , BRI 2RO,
R HIALE N AN, AR AL A i

(3) Xk HUAG A L AL, L AAT 577 A Al AE ) 5 < S ALE A4S 20%
HIN N X g LT A W USRI LA TS, FRBCGHIRAE 1A DA (& 1), H
SLLH R R0 NS IBTAT: FrBOWBRAE 1 AN H BUER 1S 1), BiRd% 50% 1 AR
NPT ROV 1 1), R NS B, XEEERA R EHi AR IRER, MEEs
BASHIB R ZLRON, 208 R DUE TS B, Re B (] B AfAE FRRTH5; AR Al IS R B B
SRR GRS BT % 50% 1T NN NBLFT A EIRFTR4—iEH 20% 8 R IHIE N N T8

(4) ZESE AL 0.1%M BRSNS AL Z ENTERL, KNSR AMEUBERAE 5 ENTERL -

747 RKEEHRR

RIKTT 44 FK SAREIKRA
SEEHEN EMETI. EEHE

g REHHARA R (LIS A F”)

Zl

P

24 T13L 37 WU



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

A ] R ERAT e AT BR 2 ] (LR AR AT) HEE N HSAUHN
F i E PRSI PR A A LA INER
bR A A AL YN
g T BB (SR ) A R 22 ] HE G BN PR
E R [ b BB BT PR A W S EHEANRBR
[ R R E B R A IR A A oy NIl

T TR RIRAZ 5y PILE IEH MV 55-¥6 B A 4% — R L 2% T 37

7.4.8 AR K b4 BERT LU 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 BLATREEFTHIE

o
7.4.8.2 KB
74821 REEHR
B NRMot
N AR LG 1]
T H 20164F1/J1H %20164E12 | 201541 1 H % 2015412
H31H H31H
IR R < N SEA ) B B 10,225,831.29 4,822,754.04
Horbe SO BRI % 4D 2 181,560.99 231,967.53
e SATERGEIN A n BRI T — H R85 13HE 0.65% 1 4F 2 2t 42,
HRit28FAAK, %A HitEa7z08:
H A AR =80 — H =<2 8571 3HE x 0.65% / 44 RE.
74822 HEFREHR
Bfr: NIRRT

H25 4k 37 L



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

N AR FE AT B ]
A 20164E1H1H £20164E12 | 201541 H 1H %20154E12
A31H H31H
2R R B N S AN IR B 2,831,768.66 1,335,531.88

e SAREITE AN PELEHRAT RS AT — H R SV 0.18% R R i, &
HZRiFE8HHK, #%H 3. HitEAXN:
HItE = HEES 7 E % 0.18% / 44FE K.

7.48.23 WHERES R

mhr, NRmoo
N 3
AT B iR 55 2R 1 2% 201641 A 10 E20164E12 311
—— R I e 3 R B R T
e fali N G i A e falE W s fiids C &1t
S s peran JAN
%ﬁgﬁ% REARA 4.266,085.67 4.266,085.67
R E TR RIT IR
e 104.016.09 104.016.09
Sann - 4,370,101.76 4,370,101.76
AT L A
ARATH B M5 B I 2% 201541 A 11 E20154:12 311
——— R N 3 N R R 2 B
e Fa BN AR i RA ez Fa b i 2s £ 95 C &it
R E TR ARIT IR
e 140.181.25 140.181.25
o o N
%ﬁg% REARA 2266,069.87 2.266,069.87
£ - 2.406,251.12 2.406,251.12

e Ao A RIS MBI B IR 2o SOAHE GBS C SRIE &0 B & I 55 9 4%
A — H C REEG M HE & 51 1 0.35% MR 2 R iR, ZBHRITERAAIK, A5kt
EAF, HHELEEAFTHIF MR B REEHENL . HitHa:08:

HAH IR 55 2 =1 — H C RIEEG M AL &5 1#H X 0.35%/ 4 REL

7.4.8.3 53RBO5 BHTET IR F ML IZ B G5 (B B 5
A NRMIT

A3

2526 i3k 37 1T



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

20164F1 1H £20164F12 A 31H
HATIRITE RFAE 5 &8 Fe & 15 [a Fe b 1E A1y
PLIES S
FEIN FHeTH THEH | FLERN T 5 G F)E S H
BT 44 5
Tirféﬁﬁ% 51102.913.01 50,719,879.
17 78
AE ] A
201541 H 1H £20154£12 H31H
HATIRITE RFA8 5 &8 Fe & 15 [a Fe b 1E [0
PLIES S
LT Fe L ToH&ER | FLERAN T o & FI R H
BT 44 5
TIWE 122,036,417.32
1T
7484 ZREGTHEERAEESRIFENR
74841 MEWNESEEACZHEEREREAEESHHN
Tco
7.4.8.5 HREBTRE RBRITHFERRBE S =L KR S
Bhr: NRMoo
A AE ] )
SEHE TS 4R 201641 H 1H £2016412 431 H 201541 H 1H £20154F12 H31H
PR R A LHAF RN PR R A0 EEEPISYION
o E TR ARAT 3,971,200.30 284,710.20 58,178,208.51 553,370.43

e AREHRTHARHESITE N BEIERITORE, 1Z8AT FDEAERTE.

7.4.8.6 AESHEREHNS 5XREAHIEFHIHER

Teo

7.4.8.7 FABSRBREZ 5B IRAI LA

T

7.49 BFR (2016 4E 12 A 31 A) AEESFAH KREZIRIESR

2527 jidk 37 T




ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

7.4.9.1 BHAMGHTR /M R AES T T HR KA U8 ZRRAES:
T

7.4.9.2 BIRFA K E TR RBE
Teo

7.4.9.3 BARMBERIE BIWAZ 5 -HE AR K5
7.4.9.3.1 BATHE T HMIRIERE
T

7.4.9.3.2 X5 i g5 IERE
T

7.4.10 HBITHBMONT S THRER T E Y AR
(1) ~fehiE

a) il TR SR EIFREIITE
AT ELIRPTEREG B A SR ETHEARARTT 5 A HS SCR AE PTE R

BRE:

~—~~

B R MR B G TEER T1T3 LR B AT
SR BRER R U B AN OC B B 5 LR B ] % W) SR P i A\ AL
=R HSRB P B AN AT I R A

(b) FFEMLLA BT R R GRI TR

() &ZExk&Em T AN RME

12016 ¥ 12 H 31 H, AFEERFAKILLA O E T & B IS v AN S I 88 B e Rt ot b s T
B E R ARHUN 505,131,951.16 7, oJE T — RS = Z IRIIARH(2015 4 12 H 31 H: /&

TR ARET 2,508,631,865.78 TG, JoJ@ T 5B — = R =R IRHIARAR)

(i) > Fe O BT JE = Tl i K AR 5

28 jidk 37 L



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

XIS A 5 i LT AR AN, A L ORI R A2 5 AN R (BB KR A I R 52 5 A
HER) BUR TARATFRATERIL, AREEAS THEMH 225 R IERH IR 525 A s ke &
BRAS SRR AH R ZR AR O 2 SCHHME SN — R R FFARIE Al 14 38 P R B AN P S A\ AR X
TR SRMHERIFEMARRE, 858 M RBEE A GR A SO BN & 5 — R OE R 5 =R K.

(iil) 55 =2 R Se e AR A AIYI AL 5 5
o

() AERFELMI VLA Rt T2 £ T A
12016 4F 12 H 31 H, AEEEG ARFFA AEFFEM DL su B v S 0 i 55 77 (2015 4F 12 H 31 H:
[])

(d) ANBLA Fe iR el TR
AN Fe (BT B A S R R 7 A 4 £ T R AR SRR oA e £ i, FLIK DB S 2 e
TEMZERAD.

(2) Brasebirfash, BEB SR H AR G0 7 2 W] i At 20
88 BEAGHE

8.1 MIRESFASENR

SRR NRTT

S R R
FF5 i H o
Bl (%)
1 B 28 $%
Hrr: R
2 ] 5 WA e 5 % 505,131,951.16 83.97
Hp: figz 505,131,951.16 83.97
B SCRAIESR
3 R

2529 i3k 37 it



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

4 S RTA AR
5 SN IR 4 il % 77,600,206.40 12.90
e S = [ e 1) SN IR 5 4 ik
B
6 AT B &AM a1 9,723,754.64 1.62
7 Hopth % 15155 7 9,111,706.63 1.51
8 Hit 601,567,618.83 100.00

8.2 MEMRET VLI RBEREAS
AIE AR AR R A IS

8.3 MEHABESRTASHERZES)
8.3.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR B4

Teo

8.3.2 RIS &HE NI EE T F{H 2% BLHT 20 44 KR B4

Teo

8.3.3 LB KA B8 RS R T B A

Teo

8.4 MRS MR BFREAS

SARAL: NRMIT

‘ mi 3R e AL
7 575 fh A nRME
(%)
1 Ediic:s
2 AT
3 SRR 239,361,000.00 39.87
Hdr: BURYEE R 239,361,000.00 39.87
4 ks 154,620,695.16 25.76

25 30 pidk 37 it



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

5 Al A Rl % 5 60,150,000.00 10.02
6 HOH AR 31,350,000.00 5.22
7 Al (TS # D) 356,256.00 0.06
8 ENZ: 19,294,000.00 3.21
9 HoAt

10 | &t 505,131,951.16 84.14

8.5 JPARIE A FMME oy Fe s B 15+E H B R /NHR P B AT 148 35 3 3R A

SRRAL: NRMIT

N N 7 3L 4 W R
5 gAY 555 44 F5% HE(7K) N RME
B LA (%%)

150418 15 f Kk 18 1,100,000 | 110,011,000.00 18.32

150317 15 #EH 17 1,000,000 99,290,000.00 16.54
16 R+ —

3 041660012 400,000 40,136,000.00 6.69
Jifi CPOO1
16 [ 72 75

4 1680086 ijjj 400,000 39,252,000.00 6.54

L
5 120304 12 #E i 04 300,000 30,060,000.00 5.01

8.6 JIARIE N FAMME by B 3™ 15HE b K/ N BB 48 3™ SCRRESF 3R A 4
ARSI AR T AR RFAT B SRR SR

8.7 MEPRE A RIME HHE ST FE BRI LA R &R R T A
AEERRERRFFA T RIE.

8.8 SPARIE A FMME oy Fe s B 15+E HL B R /NHR P B AT A8 BUUE S 3R 4
AIE AR RRFFABOERH -

8.9 MEMAEEERRBBAP R 2 BB
8.9.1 MEWIARAZ S BT KB L Fr N Htad B4

AR AR A A BB B R

8.9.2 AR T BB B BER

T

2531 jidk 37 it




ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

8.10 G5 AR AT L H B E 5 B 5238 5 1B il i B
8.10.1 AHE MR EBUR

T
8.10.2 R EHFMRAR ST K EFH R F MM R A

ANHe AR WA BB E U T
8.10.3 A< G Bt B R VR

Teo

8.11 BEASMEIHE

8.11.1 AAREWIN, AFESBR AT AUERIRAT EABRA RIS LR AERN, BMRAER
& g H BT —E N Z B A TIPS, AT RIS .

8.11.2 RIS HIAT T2 IR, AARAERL T T8 A [P W A R IR S 22 S R
8.11.3 AR FAdL & B =M

e AR
75 LR &8
1 A ORIE 4,756.10
2 JSZSCIE F577 HL K
3 JSZUA )
4 IVl @ilDs) 9,106,349.53
5 IR HA FR 601.00
6 Hopth SR
7 T 5 H
8 N
9 Hit 9,111,706.63

8.11.4 HIRFFAH AL T RO KT i 2r Bi 40
SRR AR

2 e B HE
EL11 (%)

Fe AR % 47k AR

1 132004 15 [H &% EB 356,256.00 0.06

H32 4L 37



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

8.11.5 HIRHET4 MR H A 7ESE SZIR 1B L AL A
ARHe AR A R+ 4 BB SR R AN AR U 32 R A1 L o

89 ESMPFRAANGEER

9.1 MIARESHIRFE AN BEFFAENGH

Grasafr: A

B N5
FEANF | P HBEER IR AES S MNP
DA )
B FE G0 o R Sy
ES SR S SR
7 L 5] 4 L 451
A e [ WA 23 A5 21,122,804.
9 190,000,000.00 | 99.94% 105,244.61 | 0.06%
7 A 96
127 R [ IR 25 5
3,066 119,632.75 | 306,004,544.00 | 83.43% | 60,789,461.63 | 16.57%
% C
it 3,075 181,105.45 | 496,004,544.00 | 89.07% | 60,894,706.24 | 10.93%
9.2 HIKRELSEEH AWMU REFALZEEHIF R
TiH P& ) B maas () 7 3 4 4741 L A5
ez RaH U R 555 A - -
HEEHNTE ML 7R
e faliii i fids C 921.66 0.00%
HARES
fsann 921.66 0.00%

T ARFRPEBA R BB T IR AR 0 U B X R DY 04
e a A AEeMIlE BREEXEDY 0.

810 FFBMAZEE M)

L VARG

T H

e fafi iz iz C

HEEFARH (2010 412 A 21

- 2,733,751,055.10




ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

HD S maus

AR ST IA] o A7 A A

3,072,079,635.14

AR S e 4 978,217,133.76 164,842,241.37
P AHR R Ak < S B [ 3 0 788,111,889.15 2,870,127,870.89
AR A SR R S

AR S IR k4 0 2 190,105,244.61 366,794,005.62

111 BE&MHFE AKRESHRIL

§11 BERXFHMHER

ARHE4T 2016 4F 8 [T 4 HZ 2016 4F 9 JI 5 HMARI LBy KAJF TS HERA ARS, &
BOWTA S BOFIEIT 7 (O T e 22 R RS o o 7 AR 4% B L A8 i BT L i v L 4% B 5,
DA K BAIG C S AiNE [ 2 22 45 A QS I R ) » il 2016 42 9 H 6 HiEA sk, I Saacfile
FEHEZ I B E R AR R ARGBIUE I (R LR B s IR R B SR &5 F) B 2016
9T HEAEN, JFH 2016 £ 9 H 7 HEHATRE S REHRR . RIKFFA N KRS E AR
SEBAT 2016 4 9 H 7 HRATK (& T2 fa I ok i 77 BIE SRR 51 F 2R S iy iR A AR5k

REGRBERBELN AT -

112 EeEHEAN, ESFTEARENESITTERINERAERS)

T

11.3 BRESEEAN. E&M™. BB EWF TR
AT LRSI . ST E LS IRR . SR I I B B TC MRS I 7 [

YRR

11.4 BEEBERIFHHT

AR I A JE S AR B SR (R 2
11.5 NEEHAT BTSSR iE o
AR S A AR i R OSSO J e T TR S5 T
W AR BESAT AR BAE 2 T2 55 B A5 ;- 80,000.00 T
A BB TR CER AL T AR S5 ESEFERR . B 2010 4 12 A 21 Hilg %4
116 BEA. B ALHRZEEN R ZEEBLTIFENL

AR ATEEN . 8N L EPE BN G B B 11551500

25 34 jidk 37 T




ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

117 SRR AR5 BITHA XL

11.7.1 ZEMAERA TR 5 BT ITBEERE LSS H L
AL NIRRT

e S N2 ST Z 27 T AR <

= s = i

E L T ik

AL & LS ik SRR

WLl EL 1l

RIS
H RIS
FAGUESF
ERIESF
RBEAES
TSR
HEE %
FiHEIESR
RAGUESR
IR
VHSEAR 5 W &
BT HIE SR
RIS
PolbiESy
JRAESF
R [ B
RIAEZF
HORIESF
[ A IE S
R
LEED
KIRUESR
ZAFUESF
HIESR
NI IE
HANIETE
RAES
ER Rz
LA
HHRIIESF
{BIBIUESF
[ e
HEIESF

RINvRPrRr|IRPr|RrRrR|IR|NR|IRP|RPIRIRPR|IRP|IRP[RPR|IRP|R|RPRP|RP|PRPR|RP|R[RRP|RP|RP [N R

25 35 itk 37 it



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

I S S I E—
e 1. FE T AL G BTk FE bR
FGE NG FRERLENN, S5 BuEARR GRS KL LM, R :
(1D WG, i, HRMEErNEnE, JFat R eia e e B RS 12K
(2) WS iim, A €T FRNME TN G, BERS R X AL Gh 55 772, $R Mt m
TR TR S RO A T IR SS :
(3) BAT IS HRIAIE AL, REMSRRIRAER) 2 Mk 55 S A, SRR EEH RN SR BT, A1
A GRS

(4) oAby M T B FrA AR 25 Bl A A E 5 R

2. FFHL IS nIR R T -

(1) XFAZ 5y B ICARE TR i (43 R 55 AT VA

HUAHSGER T 122 LU R N Sk A 3RS 5 B oI PR aE AN (7 R AR S5 VRAN A0, X =2
Dy BTG R AR 55 R AN S ST AT VA

(2) HE (HHIsC s HBIuHIEHZK)

TSR TR R SR AL 7 B e T R 4R G PG S5 A, FROLIE UG o, 1S Gy
BRI B AR D, XHUUHTIE 58 5 B TC ) b B E A S A PEREAT 1A

(3) fBILAT 5 Fpye A4 HAPR AL 73 Rl A 2 B ik
A 3 E RS BN O T HE A CGHrib A2 7 BT HIR # A% R ) R TR R ER G PG I 45
BEAT R, BB HALE L

OYNEE PSR IR-FN

HEEHANSEAERMZFREZIT GEZRZ S POl ), JRsEmEEtE .

>

3. AR W FE AL R A8 5 BT AR SE AR L

2016 F 4 J] 58 A FHFEEAE TR ERAT B VU 2R 07 W o IE 2RI 395395 42 55 F oG
2016 4F 8 H 56 AL FEE 72 L RARAT 10 R XIE IR Y1 398013 22 & 1t

2016 F 11 H 5 s IR E AL TR BT B R (S UE SRR Y1 002331 IR IIZE % ot

11.7.2 EeHMAERA TR 5 B o7 HAER 3R L
Eh: AR

25 36 itk 37 It



ez R R (55 IE I3 33 B 4 2016 F 4 B 4 o 4 22

I35 [RI A2 5 BLIERE 5
5 b 2414 b7 24 HA ] & 4 HARGIE
#ﬁﬁ%% AT N N2 SN NG AT AT NG AT AN NG Y
WA G | FRACR | A EH | AR A A | AL B
A EE A EL A1 Et 5]
124,000,0
2R 4,976,111.92 0.77% 2.31% - -
00.00
308,291,646.
RS 29 47.41% - - ; B
22,139,466.2
MAVAES ; 3.40% - - - -
332,000,0
IF%5 - - B 6.18% - -
I 00.00 0)
15,000,00
0 IE % - - AR 0.28% - -
JHIAHIE S 0.00 0
795,000,0
HEBIIE S 6,150,300.00 0.95% 14.79% - -
00.00
121,165,982. 1,717,000
HE5 N 18.63% | ' 31.94% - -
RAEIES 46 °| 000,00 °
. 23,448,109.5 80,000,00
ESEERTIS A 3.61% 1.49% - -
1 0.00
78,079,277.4 359,000,0
LN T 12.01% B 6.68% - -
PERT 8 ° 00.00 °
40,955,347.2 8,000,000
R 6.30% 0.15% - -
7 .00
. 160,000,0
fEikiESR 4,339,272.32 0.67% 2.98% - -
00.00
40,698,504.0 1,548,000
Es R 6.26% | 28.80% - -
[ 4-iE 1 b 1000.00 b
237,900,0
SFF - - B 4.43% - -
I:F‘,flzl ﬂE%’? 00.00 0
B EEEARAT

—O—t#E=A=+/\H

25 37 jidk 37 it



	§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 报告期内股票投资组合的重大变动
	8.4 期末按债券品种分类的债券投资组合
	8.5 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
	8.6 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
	8.7 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
	8.8 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
	8.9 报告期末本基金投资的股指期货交易情况说明
	8.10报告期末本基金投资的国债期货交易情况说明
	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


