ﬁ%%&%ﬁﬁﬁi%ﬂﬁﬁﬁ%%ﬁ

2016 4

—A

CEERER S

2016 £ 6 A 30 H

HEBHA: BNV HESEHEGRAH
HEFREN: PEHEBRBITRGARAA
EHHE: 201648 H 26 H



§$1 EERRKAKER

1.1 BERR

ARG NME RS EHIEARIRG PR IEE B0 RS YRR s K,
X FL A AR EL I . HER A S B AR A B SO R R . AR B4 =02
DL EAOTE RS TR, HHERKSR.

HE G TS N BT IO PR PR AR 4 S AL, T 2016 48 8 H 23 HEM T A
T P S bR . R REL. FREA BN WSS THRY . BRAA IS SN, RIEEM
AR BACER. RS EMR B R

LG T RS LIRS F o B 5% A S5 U A BRI PR 4 W, (ES (I3 4 — i R

BN GOF AR ILARRR I . BB R, SR AEAE B TR SR AT N AT 40 e 5 A
4 O HE SE I L

AR P B R RRE T

AAEHAE 2016 £ 01 A 01 HifEgZE 06 A 30 Hik.

i
N
=
P
&
=



1.2 HF

81 EEIRIR TR oot 2
L1 FEZEHRTR oo 2
I E OO 3

82 B AT 1 e 5
2.1 FEBIEAIE D oo 5
2.2 FEE TP T oo 5
2.3 HEEETEAFIIEDFTEET A oo 6
2.4 B IRIEE T7 TR e 6
2.5 HABAHIRTTRL oo 6

83 FEMBIEFPAIZEEIFMEIRIL. ..o 7
31 FEETHEIEIIMA B HRRR oo 7
3.2 FEBTFME IR I oo 7

B4 T TR s 9
4.1 FEEEIENLIEL ZEIRIEIL oo 9
4.2 EI NN I AT S B E RSB DLITUEI oo 11
4.3 EH NN AP GBI LTV .o 1
4.4 EINXT A AN I S T RIS AL SR ILIT UL oo 11
45 EIANXEMEGE T AT EB I BEIRE (e 12
4.6 EH N IHNESAEREFFEFITIBEH oo, 12
4.7 N W FE SR 3 FLIE DU B e 13
4.8 A IR A AR SR NBEEE S R P ETVE BT BEH e, 13

8D BB A TR e 13
5.1 AN ATEGFEE NIEIFETEOLE B oo 13
5.2 1B N RS N AT SR TS EIEM T E . EFE . RIE S RO EOUR 3 ... 13
5.3 B N ALFER G I SE BEN AR L R TEREEN, o, 14

§6 PIEEMFRTHRE CREAFTT) o 14
B.1 BT HUATTTR oo 14
8.2 FUTEIZR oo 15
6.3 AT ARG (FEBIFED ZEBNTR oo 16
B4 HAR A 1o 17

BT B B A AR oo 36
7.0 AR IE G T 2 A B I oo 36
7.2 TR T I ..ot 36
7.3 HEH R G FIITIRIIIR .ot 36
7.4 SN BCR H AT RAF LI 240 FKAFTLVE oo 37
TR i R ey e 3 L i it A A R TN 37
7.6 JHARALREA A o5 B 4 0% 77 1B LU R INAE R B RG22 R R B A 38
77 “HTEMT 5 PERBAE” B BIEEE TEE IR o 38
7.8 JHARAL A UM o5 B 4 5577 B EL R INAE B TS B SCRRIE SR AR B A e 39
A = R = 1 /s OO 39

88 B I A B B s 40
8.1 AREEG M HFFA NP EULEFA ANGE oo 40
8.2 TR BT ZE G T T B FFAT N o 40



8.3 WIARIEEEEHAM MM N BFFAARTEE I oo, 41

8.4 WIRIEEHNMIMMLN RFFA AR S0 FUR E X HITE DL o 41
89 FFTBEREE B BUERT ... 41
B10 EEREFIEIIN oo 42
10.1 FEBEIIFA A KGR oo 42
10.2 EEEHHA . EEIEEANNTTIRESTCEITMNERANFLI s 42
103 WREEEHN . BEM=. BEFEE WSS IUFUR oo 42
10.4 FE G AR TEBEIIEZS oottt 42
10.5 NI HAT H I ST S T B vt 42
10.6 FHN. FENSLHEIE RN R ZREE DAL TR DL oo 42
10.7 FEGFHFHUE SR A T 58 Gy B TOIIAT T covoeeeeeeeee et 42
10.8 i B I LG MBI 0. 5% MTIAE T ..ottt e ettt 44
RO T = iy N < L TP 44
BLL B B SU E E TR e 45
101 BB H T o 45
11,2 FFTBEHILE oottt 45
T 1y VOO 45

i
N
=
P
&
=



§2 E&MHN
2.1 FEEFEARFMR
FE& LK PO ISR A 5 M TR a5 4
B & TR FR L N
7 A TR LEE /N
4 F A 511990
5 o Y 511990
L A (e L TIFF R
HEAFAMH 20124 12 A 27 H
REEEHA HEIOESE AR A A
EEFEN Hh ] g T AR AT A A PR A
5 AR & B E 5, 840, 553, 617. 62 £
B s G RAFEEHA A e
B nd i UE SR A8 5 B HFUESR AL 5 P
ETHIN 2013-01-28
IR B AR S it LEE /N RN B
TIE I 437 N TR CEE /N -
T B FIE L A SRS 511990 001893
T35 AR T 8 2 g L S A B A 1,113,812, 263.91 4,726, 741, 353. 71 #¢

T AN EEEHE (A SIS HH) Moy “HERa” . HEenBiFE 100.00 7t; %

HRIEGAR AT (B IIERAMAD RN “HEREE B” , FEEMBUFEN 1. 00 JT.

2.2 EEF= RS

BB HAR

REFA G R LSS N TE, JBRE T FUB R HE A E YA -

BB RS

L AN T X A GF B RN 7T, A Sk T 3R 2R 128 1k
fady, SEEILERRIEFIIHN, e a 7R 4 N, 042 %
SZEF AL

2. A R 2R TS A S i 2R SR R AR U 25 i 2R 1 HE P AT R B T R
P, TR AR B AL .

3. K e B RN 2 I SR SN H bR — 2
RIEETAMETR, R IE I A E AT BRI
4. BRI IS NG RER S 2R eI T, &Y
Z5WHNER], HIRAEETREERYLS, EITETE. BRREE,
USRS 22 4 1B AL 2

5. 0 (M1 SR s A E K B D) i p T AR FR W IR S S S
ST RBE IS, TR R T 7 2R B4 DAy S0 T B SR A R
BEFFIIH L2

6. LI BAENS . HRIBIE P AR R MG 0 A« R % ik
HIREC B S5, IsRmsh e .

it 3 % SR T LG

b & Lk i

[F-ERE A AR (BlE)

%5 7 JL46 7T




IR WAL 28 45 Ak AFEG NN IAIE S, ARSI BT IE b R XSS i e AR 5 ) XU

APPSR TR A . R RIS

i A,

23 REBEAMNESITEEAN
i H AL UN EE&HEAN
2 FK ROV EEEHARAR | FEERRITROARAF
b e e | A X H 4 M
AR AR AR 021-38505888 010-67595096
A = —
L - MR A xxpl@fsfund. com tiangingl. zh@ccb. com
% P RS HLE 400-700-5588 010—67595096
021-38924558
fE 3 021-38505777 010-66275853
VEA b HE CREE BB ZIRAE | AR Sk 25 5
XL KiE 100 5 Fi#IRER
SRt 58 1%
I3 ik HE CEE BRR SRR | b mEs X Em o 15
X2 KiE 100 5 B¥gEREKR | B 1 5%
SRt 58 1%
IS IS 2 200120 100033
HEREN A2z [H TytE
2.4 5 BB

AT i 5E 5 DR R AR AR AL

CFREIERR D) ( BIESERDY G
ET)

B G AR T IR SO BN LI R

www. fsfund. com

TG AR PR 4 B YNV e
N
2.5 HAhAER B R
A 7K I3 A
VEA B AL LS SO ORI AEA . | i A0 X KW A 166
TR IN i R A 36 B, LR AT X

2 KiE 100 5 FiFIRER G RO
58 1




33 EEM S NESIHERI

3.1 FESIH RN &1

SAERAL: NRMoa
FE&0 LaE /N KNG B
3.1.1 HAIRHAE AR bR EWHC2006 1 1 H - | #REAC2006 1 H 1 H -

2016 46 H 30 H ) 2016 4= 6 A 30 H)

AHA O S A 1,701, 088, 386. 19 103, 013, 522. 02
AR 1,701, 088, 386. 19 103, 013, 522. 02
AR E Y AR 1. 1940% 1. 1935%
3.1.2 HIREIE AR bR WEHIA (2016 56 A 30 H )
HIR B4 B8 =1 E 111, 381, 226, 390. 76 4,726, 741, 353. 71
HIR B S A B E 100 1. 0000
3.1.3 Bl AR TENR WEHIA (2016 56 A 30 H )
RitEY R 12.9776% 1. 4891%

e 1. rid e SHEir NI A NNE B 5 e & T3, T A3 5 SEPriicat Ko 2

T oHs.

2« AW CSEHEE R A A TIA RN« BB . HAN O et EAR SIS ) FHERAR
KA FRE, AR A S Se B i B fetir a2 shiieat . T 5emiim ek
IR AL S, B, A e fHEAR S N, A O SRS ANA SR 0 < A0 45

3+ Ak lias s Bod% H 45 H 00 3

3.2 &R ERI
3.2.1 EESMBIHEW R R KK SRS LB IR E R K LR
N
B aeE | kgt | kgt
U . . o/m v i Sz -
B B W2 ED Wi by | FEHEIRES | HEIREE R bR O—B @—®
26
i =0) EHE)) HEE®
TE—"1NH 0.1861% | 0.0003% 0.1107% 0. 0000% 0. 0754% 0. 0003%
TE=AH 0.5752% | 0.0004% 0. 3357% 0. 0000% 0. 2395% 0. 0004%
TEANNH 1.1940% | 0. 0005% 0.6713% 0. 0000% 0. 5227% 0. 0005%
g4 2.4125% | 0.0006% 1.3519% 0. 0000% 1. 0606% 0. 0006%
HEZAE | 11.1210% | 0.0030% 4. 0519% 0. 0000% 7.0691% 0. 0030%
HIE S AR
AR EHAE | 12.9776% | 0.0030% 4. 7398% 0. 0000% 8. 2378% 0. 0030%
A
4

7 U 346 7T




EEIN B

e aeE | kgt | kgt
1 BFE o et se | vt s o g
B B W2 3D Wi by | FEHEIRES | HEIREE R bR O—B @—®
HEED E46) HEZ®
tE—AH 0.1851% | 0.0004% 0.1107% 0. 0000% 0. 0744% 0. 0004%
TE=AH 0.5745% | 0.0004% 0. 3357% 0. 0000% 0. 2388% 0. 0004%
NN A 1.1935% | 0. 0005% 0.6713% 0. 0000% 0. 5222% 0. 0005%
H 3 44 [A
AR EHAE | 1.4891% | 0.0014% 0. 8599% 0. 0000% 0. 6292% 0. 0014%
A
4

VL AREEE S BEEME: FH- LR AR (BUS).

2+ W LA LB HE A GBS B R S R B, AR E R 5 H AR R R G— AR E (nHk
L5 HD.

3. 2015 4F 11 H 9 Hilg, EFX0VINEIREEESFINIHIMESHE (B KIESMHDL, FHiFx
WRaE B 0, 11 H 10 HERARSHEN I, A b R a5 5 R S LAk U 2
B AR v B G H I 2015 45 11 7 10 He

N
“AEE

3.2.2 HEE A FAEMNRES RTHAERR RS &S RS B Al &
AR i ELE

(2012 4 12 H 27 HZ 2016 4 6 H 30 H)

AZR R4 B (R B 2 5 ] I 400 L A e e 2 3R 11 1
sk ik 34 5 B
12.898% |
11.68% -
10.38% 11
.-.-83‘:5 -
6.45% ||
8
2.60% |- g e OE SN U0 TR NSNS SON NS I
1.30% | e e s O e o e ot o s
. = T = @ M 0 O MO @ - Mmo®m e~ T O O O
Mo o D0+ - & M6 00 - - — o fMoMoM
I I I = R T B N« S = B ! R N = T« s B = B B R (=)
- 0 0O 0 0 -~ 0 0 000 - 00008 o0
S I R T T i s O - I - - - =
OO OOCOOODOOO OOoO® oo oODOoOOoOoOoOoOo o D
[ I o B S v o Y o S Y o B o S B N o B o B Y o N = B S I o
— AL e AR TP RO R — A R Ll Kl R i




B4 K 4 S TR R B 5 [RIUL 25 LE A B U A SR i P

sbak 3t LR

1.49% {3 e e e e e :
A L N HIL B Eww s -
1 "I Q% I . . A, O S . SN AL FU. . S -
higd 1 H
D.{a% 1t -
f 4}- i-
Hi:u':jﬁro 1t 1
0.30% -4tk +
Haa"\; 11 bt R el i s S S R N s | T
00% - e ————
o OO o mm T m @m0 o m s w w wm e

e = T R T R = I T = B = B

B R T R s R T B B A L )

T T T oo o oo ooogoQoooggogao

w wm w w o o o o 0 0 o 0 0 0 0 0 0 O O O @
FFFFFFFFFFFFFFFFFFFFFF

o o o o o o o o o g o o o o o o o o o o g

[T I A T I A o ' R o R A A o I o | [T I T I T o I I R T R o I A A A )

|2|:|

| — Bt bt 30 i RO i
e 1 RIERGEFRWLE, RGBS RS RN HE 6 > H e H s
UG5 5 R A G20 - RS 2013 4F 6 H 27 H, ARG Tk B4 [FILE I 557 Ie & L .
2. 2015 4F 11 A 9 Hilg, MG RGEESHINSIMESHB (B REEEMA, WK “Hx
R B” ), 11 7 10 HEA F et NHIl, A4S o Bl R 5 F LS s e el
R Py SE Ho6T b R Bt (T SR AR H DY 2015 48 11 5 10 Ho

B lle S b Rl i e

§4 HEAME

4.1 H&EEANREGLEFR

4.1.1 EEEEARLEBRESHAK

HEEMNZ 2003 43 A7 HIERBOLN A RESEH AR, MEARMREWIK (2016 4F 6
30 HD, FriE s r i 48 v 5 G a5 RV B4 . ZORIEHE S LR IR MliniEs.
FNHAERES . WIS el I E . TR S bR E AR G . KB 5
Sy R R . TR 100 F4g. IR 180 fi{EL ETF. _BAIE 180 M {H ETF Hki%. Hrré™ k4.
ARG SR . FUF 180 sk ETF. F 180 pik ETF s, ERMAIEE . R MR
G EEIOVBERIE RS . FRRHES . FIOOVRS LS. EFIOLBIHIERES
RIS T EES . BRIV RAR IS, R E SIS . R O
Gy ORI RIS . AR OB IREN RS DO ER S EROEETIE. £
FOVHHLIE . TS A 2l 1000 434, BT 0L I E I, 5z ol b E
W SRR POWAZ ORI RN FERIT . b B P s w B LR AN,

P BT IR IE SR B BT 5 B8 7 1l & it 157, 478, 315, 809. 98 JT.

9 U 346 7L



4.1.2 Z¢Z2¥E (BRESLE/NH) RESZEBER N

FEAMKANESLE (D BB | 50
w4 R — WA
EHRH B{E H Ml AR
25t 1, 2003 4E 7 AN
N F PO 3 4 A
NHE], S JEETE SN
A8 Gy [ 5 YL 2 30 M ]
fg "éf Sl RO 32
. h G\ BVETAE, 2011 4F 11
~ bz e e s,
BT iz}i ZE(I)IZEE 12 A 21 124 | 2012 4F 6 A-2014 4F 2 A 3f
W 51 % (EHE M FAE R 50 15
o % Kot 23 Y UE 27 5 0 A 4
i éz; ” ST, 2012 4F 12 Hildi
- B R EM VIR EREL S
M mmnk el Ean.
2015 4F 3 H AR e feas
BRI MR, 2016 4 5 AitS
A ] S Y28 0 i 2 T
AF}. 2006 4E 5 AR
PN PR EEARAA, 5
&5 JaAFIRIELH ., Wik
BLiE)BLIR S, ITHEHE., 550,
M R Ty REIRS . 2014
b B 4 6 HAEHEE DO IE = Tk
ES QTN mlinks. LEXINE
B | 2;15@65 16 104F | VR 28 2 53 8% 1 T 3
r 8 R SR, 2016 AL
s BE FOOH O RS B B R
oL & GRIEFHRRESRESR
B A% FEHFE, 2016 4F 5 HARHEE
&g H P HLIE R TERC B IR A
[ipjpaie AU A4 (LOF) &
SA B,
PN i+, 2010 £ 5 A A5
e 5 PO EEAIRAA, 5
HHF JE PEAT B E R A T 7
M R ENEE . BhEE PR
TR R b w8 GUE | EL [ AT
ESdIIN 2015 4 8 AT IOV
M SEBRMAgHELE, BFEM
N N Rt e R Ei L & PR
fit #¢ Jk WG I LB, 2016

10 B 346 70




& % M 5 AEEE IO TR
BhE BRREGAE LB,

e 1L AERUH LA H I DL G i it
2+ UEFF AN SCGEMATIE 2 GIEZR MO N A TR E BT MED) B RALE -

4.2 EENXRE A A E S B /EMM T E 18 5L 3

FAREWIN, AESEHNET (PEANRITAMEIESRE) . (RN R EIE R e
) AT EAEN . (B8 i B S HINE) (EEDOVBLEAR s 5 It M5 e
B AR MEAMAEEEMAIE . MR RME, RIIRSE . B o i s )
RN LG B, FEASHIPOE U A BERE b, DRSS B A N RHUR KM, A 1 3 2
S I AR AT

4.3 FE AR E A AF3Z 5 18 5K T
4.3.1 A3 5 HIEKIHATE

AR A, e BB AR PAT IR R R L R A R ISR A R
R G EHIEL I RIEHE REHRA TSR FHZSHE RS EWRERREUT
WEENLE], BAORATE BRI AT A BB S TERAL. BEAL T BT G HAT GHT a5
RE TGN TR AP [, JE B H N A 8 PV E R RO T A P38 5 HIAH S &
AT NEBEIREESR, 04T T AR RN A SRR A & 2 B RGEE R 2 5 . 2RI (i
F ) Mikas R R U SGESIUANZREIE N . ANFE B &R [ RS S K A 225 bl
RARKIEH DL

4.3.2 RERZ 5T AKE A

AN, HEEENRKEFAREHES 55 At seb R H 5 m 58 5 i Beb
11 A A Ty T A 5 24 H RS B 5%

AN, AEEREIAEZ TN,

4.4 NGRS B B SR L SR I 5 B

4.4.1 |EW A ESH I REBEI T

FRRETIR AR AR, R MBORAER AR . AT T 3 3 1 H SR ke
R 0. 5% Ik, HoA N3 ZHE T AT 7738 WA LUK PSLy MLF 8 T H [m i3z N sh i .
I P 2 2 BRAR A FE R AR, —ZR R A o BT R g, AR PT RN, &+
BERRARUNE € 557 4 0 At A A IR SR IR IR R, B Rl 1 s Al 1] K S Bt

211 9 Jh46 W



BREAMR, QUE AR, FERRARN CHERR T FE G aEGER A TR, e
AT 3 kB, ORI R B T — 3B TATIRE . ARG AR I N B E T A,
HERFCLFDNP AR SO B — BUB - M BB . PRAFRE SRS, e DUARAT (R Ao 01, 9 BERAH &
MR EhtE. SELSK, EEGEHBEAFMEL, DS R GAATREET . &
R eI, S5 B R A E P K. fEE AR B, ATk IfE, e e
RVFRATS R~ BEATMLAR R TR . X O B HIGUR R EMEHEA, X Hr B AR M3t AT AT,
XEAAFEE, FPRER G, 655 w7 R

4.4.2 MEPAESHNGRI

GyWARE: HEER: ARESIRE N FERGEE RN 1. 1940%, [FHNESL BN N
0.6713%, &L BHEHE A [FH] 7 KB (BLE).

DM RN B: ARSI E %0 1. 1935%, [RIDL S AR Y s 2o
0.6713%, &t BHEHE A W] 7 KB (BLE).

4.5 EEAXNEMES . iEFTHIATWES R ERE

JEB T B4R, TERME IR I BCR AR W BOBCRAE T, 30 S AT A 2 1 o A B 4
M. 7 HUAK, Wil be praett, B RATLE AT 73 [0l J8 M Al B Fs st =,
RN 4R AR MR, KigE, fFRRAELBANSERERET, ERER TSRt — MR
SEMBMIAE. EAYNEEE 2-3 A0QIHITFEH= 2. 30%Ll s, Fabilig. Al 6
CPI 343 1. 9%, & 3ZIIE MRS AN AS Bkl C 2RO BIE S H, Z B 2T IERR AT,
AR CPT BARIEIJANR, XTI —E 3. HIEBRLOR, it eERRAT 15T M 5k
WA TR, SRBRAEE IR AT REPEA ITRRAR, NIRRT St SR C B S IR RE S . 5 X
S R 30 AL B En IR T I R 28 P e, (HAS SR DURSE 2 ) 8 SR E AR R RESE, 3 FH R 22 46 ) BEL
TR, ERGUME AR AR e Ry . B TGS, m5S%. MANE LB M E
i, SIS N B AT . S5 EFTIR, AREEHE ARG B, R E. Zans,
M4 & 2 AR A e, dEFfiR. Wil 5 FENAF R SR, BRI,
Pt B R E B4R
4.6 EEAXRE A ZE S EREF S ETK 3

BB E AR AT S M EE R T, AR AES S M ERE RS TS0 T F:

() EEaih: RIE GEETHEHESRS]) Wike HEZ T IRREA, X ie

% 12 51 dk46 W



BBt AT Al R

(0 BB AR R R S A B R T RR R i DA 3 BB i A AN AR TR R T A S 0L R AR
PG (2R 3 R B B R W 58 o I S A A R D778 (Retm: Fe8oliadik) AT flME, JFE
A (BN S 0525 FE AT ML AF 7C 53 4R PRk R AR A BT 24 =] Al (AR 2R T B 45 SR BT ) (i B L

(=D, MEER G2 NI BT A E BRI, A T 520 b BORARE e 1A 2ok
Jd VRS DL G ST AT E o Bk SR A B 505 SRS BRAR BT SRS, PPN B A R
AR P 1R F

CPUD o B e 20 BR A (R TR R A (B VR AR 2 S R ORI L (B A B R 3 e
LY

ERZ 5 ERAER N G RS SS T & LA RE /1, 2 SAMERRE & 5 Z AAE
£ H R 28 71 5

4.7 BENXRE B A HES RN 55 B 1B 00 15 3

AR A K EEAR S I B BCES 1, 701, 088, 386. 19 76, Hirh DLALFIFE# % J7 sR &k
NSEWCEE S 1,702,919, 822. 57 76, ARSI RITERLH -1, 831, 436. 38 6. B XM HRLEAR L 1 2
thrEeHicat 103, 013, 522. 02 Jo, b DLLA 5 53 05 sUEE e N SElicdt < 102, 931, 812. 70 JG, iF

ARNAFFERLE 81, 709. 32 JT.
4.8 MEHNEBEANEEETFHF ARBE S FE=HFEMEH LA

ARG WIN, RIS AFAEES A TR H RSO HEAE MET =8 NBEE e 5 E R
T T AT

§5 FEEARE

51 MEHNARSITE NERTEHFLEY

Ak, hERERART R M A RS FEARGREE RS, PRy T GEF R RS
P BEEF. FTEBBAHAG ME, MAAEBRERSRHRFA AFEKT N, e RPUR
THBEAT 1A EIEE AR (5.
5.2 TTEAX R EH N AR SRR BEENTE. #ETHE. AEIRERRA BN

Ak, AEENEREREG RE . BeaF. FTEHBEMA R E, AR
R BUFETH S SIS TEAT TNARER, AR GRS E T 7 ik

oy

13 7 346 W



B, RIS EEAG IR FH LS MR AN 1T 8.
W HIA, AT A OB AE 7r BL R A0N 1, 701, 088, 386. 19 J; B A SL A 2 i

14454 103, 013, 522. 02 JT»

5.3 BB ANFLFERRETFMFFEEFABTHESE. HEHMZERREL
AIENEREE 7RIS PRI S iabs. ERI AR WSkl &
HEMEFENE, RIEEZABAAAEREBICER. R T IEHRR S =R,

§ 6 FEEMFLRE CREHFHT)

6.1 B MmER
2R MU SREE SR M3 4
WaE#EIEH: 20164E6 H 30 H

Bfr: NRM
% e ) AHAR EEER
2016 €£ 6 A 30 H 2015412 A 31 H
B R
AT 6.4.7.1 96, 655, 969, 696. 61 87, 348, 496, 286. 85
SE AT 12, 200. 00 1, 520, 133, 557. 14
17 RIE S - -
T Gy MG gt e 6.4.7.2 16, 751, 516, 790. 60 23,397, 038, 170. 95
Horp: SRR - -
Fe - -
fior 4% Bt 16, 751, 516, 790. 60 23,397, 038, 170. 95
B SRR R - -
il L - -
TR gt = 6.4.7.3 - -
SR G il 6.4.7.4 2,017,563, 146. 35 18, 624, 112, 683. 13
PSR ZRT H K - -
FESCRE, 6.4.7.5 772, 632, 603. 38 960, 416, 844. 70
ISR - -
LS R R - -
T L AR B - -
Hopt 5% 6.4.7.6 2, 825. 21 4,554, 54
AN 116, 197, 697, 262. 15 131, 850, 202, 097. 31
o AHAR EEER
LG L ES 2016 4 6 H 30 H 20154 12 A 31 B
i AR:

14 5 46 70



A fE K _ _
58 5 P & Rl 6 f5t - -
FTA: Gt i 6.4.7.3 - -
St [0 ) 4 il 9% 7= 2K - -
MEATIESRE K - 1, 118, 700, 000. 00
AT [E1 R - -
A N % 41, 203, 273. 04 40, 942, 872. 88
NEATEE B 10, 595, 127. 34 10, 528, 167. 35
NEAT B R 55 29, 430, 909. 38 29, 244, 909. 27
NASAZ 5y B 6.4.7.7 689, 437. 62 753, 528. 88
NEAZF B - -
NEAS IS, - -
A FI]E 7,441, 211. 34 9, 190, 938. 40
186 JE P43 47 £ - -
oA A7 53 6.4.7.8 369, 558. 96 357, 000. 00
ffii et 89, 729, 517. 68 1,209,717, 416. 78
iR B o :

S 4 6.4.7.9 116, 107, 967, 744. 47 130, 640, 484, 680. 53
A3 Be 6.4.7.10 - -
B v 116, 107, 967, 744. 47 130, 640, 484, 680. 53
BRI T & B A et 116, 197, 697, 262. 15 131, 850, 202, 097. 31

VE: AR H 2016 4E 6 H 30 H, EEsag 5, 840, 553, 617. 62 4y, Hor A KILS4 4y

AR A 1,113,812, 263.91 44,

4,726, 741, 353. 71 ¥, 3%F{E 1. 00 JC.

6.2 FlIHFE

SR M ERET SR MRS
AR 2016 4F 1 H 1 HZE 2016 46 H 30 H

Uy A (. 100.00 JT: B 28K 4y BUA A0 A0S AN

Bfr: ARt

A5 4 RE AT EGHA TR
m H ES | 20164E1 A 1 HE 2016 | 201541 H 1 HZE 2015

F6H30H F6H30H

—, A 2, 329, 933, 361. 34 743, 090, 390. 09
LAY 2, 329, 991, 462. 66 734, 949, 620. 87
Horp: AREREIRON 6.4.7.11 1,671,588, 735. 74 372, 483, 122. 61
pe i ISYNON 400, 253, 806. 21 237,914, 782. 47
B SCFRIESR AR IR - -
SENIRE SR =N 258, 148, 920. 71 124, 551, 715. 79
Fo AR E YN - -
2T as (FARLL “-7 A ~74,106. 03 8,102, 814. 43
Horp: SRR 6.4.7.12 - -
FE R - -

15 5 46 10




figF B IS 6.4.7.13 ~74,106. 03 8,102, 814. 43

B SCRRIER R S | 6.4.7.13.1 - -

A A TR 6.4.7.14 - -

frA T RIS 6.4.7.15 - -

JRERUL 2 6.4.7.16 - -
3 A RMMEZS R (KDL | 6.4.7.17 - -
“7 S
AR AR (REL “-7 SR - -
)
S5 HA N (kB “-” FiH | 6.4.7.18 16, 004. 71 37,954. 79
F)
B: —. #BH 525, 831, 453. 13 121, 231, 039. 50
1. EHAHRH 6.4.10.2.1 264, 765, 539. 37 59, 135, 028. 78
2. fEE %R 6.4.10.2.2 68, 082, 567. 34 15, 206, 150. 32
3. HEMmRS 6.4.10.2.3 189, 118, 242. 43 42, 239, 306. 23
4. oA 6.4.7.19 - -
5. FIESZH 3, 449, 050. 03 4, 330, 963. 44
Horpe SEH [0 Rl 55 7 S HY 3, 449, 050. 03 4, 330, 963. 44
6. HAhZH 6.4.7.20 416, 053. 96 319, 590. 73
= AEERH (THmameLe-” 1,804, 101, 908. 21 621, 859, 350. 59
SIHF))
e PSR 2 H - -
9. #FE GF5HU -7 5 1, 804, 101, 908. 21 621, 859, 350. 59
H7))
6.3 FIAENE (EE&/E) ZHR
St BRI SR S I Mg 4
ARG 2016 4E 1 H 1 H & 2016 4E 6 H 30 H

Bfr: NRM
N
2016 4£1 H 1 HZE 20164£6 H 30 H
B H
Sl R4 ECAE &N AT

— WA E B e
(R eED

130, 640, 484, 680. 53

130, 640, 484, 680. 53

. RMEEES A
Bt i E RN OF
ARLED

1,804, 101, 908. 21

1,804, 101, 908. 21

NS B X
PR 3 AR B
%

-14, 532, 516, 936. 06

-14, 532, 516, 936. 06

% 16 5l dL46 W




(‘\{%15_7)32/)\ U\ “_» %
)

Horpr: 1. 5 Ik

85, 610, 333, 535. 27

85, 610, 333, 535. 27

2. F IR

-100, 142, 850, 471. 33

-100, 142, 850, 471. 33

PO A 30 1 i < 0 5
ANy BE A 7 A
P EARD) GFER
UL =T SHEED

-1, 804, 101, 908. 21

-1, 804, 101, 908. 21

(;ij§z§25§%§%§txﬁﬁ 116, 107, 967, 744. 47 ~| 116, 107,967, 744. 47
AR EL R
201541 5 1 HZE 201546 H 30 H
BE

W&

RAEERHE

FrEER @A

— WP B A
(R EAED

20, 579, 552, 220. 19

20, 579, 552, 220. 19

. RMEEES A
Bt iE AR E OF
ARED

621, 859, 350. 59

621, 859, 350. 59

NS B X
PR AR B
%
GRERALL “=7 5
HID

29, 581, 254, 313. 08

29, 581, 254, 313. 08

Horpe 1 JEG IR

74, 293, 582, 444. 73

74, 293, 582, 444. 73

2. FEL 8 [A 2k

-44, 712, 328, 131. 65

-44, 712, 328, 131. 65

PO A 30 1 i < 0 5
ANy BE A 7 A
P EARD) GFER
UL =T SHEED

-621, 859, 350. 59

-621, 859, 350. 59

T WK T A & B ek
(R ED

50, 160, 806, 533. 27

50, 160, 806, 533. 27

AR BHE A 55 1R AL AR 70

A 6.1 & 6.4 WMFIREH TR TTNEE:

PN
FGE A TT

6.4 HERMHE
6.4.1 FEEFAKFM

[Fa
TERU TSRS

5K

RN AN PN

BRI I IR Z SR M ik e (TR “Ake” ) @b EIEF e EHE NS
%17 B k46 W




(CAURFRR “ AR EREM 27 ) IE YRR [2012] 1651 5 (S TR R POV ILE R 2 5 AL TR T
BEHENME) B, mEFOESEEARARMKE (e N RIEMEIER RS
ROV ISR SR MR SRS G ) MTTAFEAE. RIS HFL BTl
& AFSIRAE, HIRBOLHFEAAOIENGE G EILEEE 1, 802, 628, 000. 00 75, M4k
T8 R 2T 5% T IR w5 A6k T8 R 56 5 (2012) 36 546 SR HEk s T LASGIE. £ [E1E
Wa&R, (EFEXVHEREL LM MTHESEESER) T 2012 4 12 A 27 HIEAAER,
HE A RN H MRS FUSBUA 18, 026, 280. 00 4 FE & 4. AKE A RN K 478 555 11 8]
PR BT B H TP AR S B . ARG IS N T DO SEHARA R, 5
SFEE N E @ HAT R A IR A

S LSRR G B (LN R AR “ B2 BT ) RAE 5 (2013117 S ZE A, AESE
18, 026, 280. 00 f3 3L 40 &T 2013 4£ 1 A 28 HIE_ LA ATH:AE 5 o

SR EREE 2 &%, AEET 2015 4 11 A 9 HEM ARSI/ EL0H (LR “B
FKIEME ) o ABEEMIEIANIES BTN A FKIEEHB, A RIESHBUE EASHTEHRIE., E[E
M EHRE S BRESHE N EWAES), NAEI AT RG] . A SEIEE0rATr Il 5
[l 6 AR NI 100. 00 76, B ZRFEGARERN HIE . JRElE JyBiAn AR 1. 00 5. A 28545
U b ERE SR B C A H A IR ST A FRMT B B RES M FIH LT M0 & FA R A =3k

I5

(IRCATE

R (P NRITMEREF B EE) M (BT SR SRt Es
A1) WA MU , AT BCRVE BRI, R TR B 27, RIARIIIRAE 397 RUAW (%
397 R) MR 1IN (& 1) BT EIF. KBUFE R, WIRRAE T RN (G 19 Fos
[0 FARIWIBRTE 397 RUAN (Fr 397 K) BB SCFFESrs WIBRAE 1R LA (B 1 4F) 10 SeaRAT
SRR FARWIRAE 397 REAA (5 397 R) YRR LR ERE 2« o BN IRARAT A AT A At
BA RIFRENMER BB TR . ARG RS TR B RE AR &2 (BUE) .

AW SRR ARG R G B BN ROV S E A RA R 2016 4£ 8 [ 26 HittER .

6.4.2 £ VHRIR Y il Ak

AT L 1 45 R AL BRI G T 2006 4E 2 B 15 H R LU HARMAG ) (b2 e —JEA
TEND B AR THE I SAH G E (AR AR Aot el ” ) o Ak s 2 i () CUEZR 4%
BE L5 B EE XBRL AR 3 5 AR BER S AR R 0 ) o EHIEZR$ B B ol P 2 (AR AR

“CREEE e ) WU GEFIRE RS TSNS G (BRI e s 5 R i m
% 18 7 Jk 46 7



W) MhEIER . PEEES P KA G e K RV 3 AT S & A
it o
6.4.3 BN THAEN] K HAh T 0 % i) 75 B
KEE4r 2016 FAEFE BARF T A AL T BER, B9z, Se8b R m T A4 2016 4F
6 H 30 H IS R0 LK 2016 24F BE (208 RO AN 4 AR S i i 25 {5 B
6. 4. 4 KX E IR STBUR . SvHitTh S Bl —HEEIREH—BRU A
AR HE 4 AR BT () 2 VU 5 e — WAE 45 A — 3
6.4.5 SV BURA&HE T E DLR E4E B IER 38
6.4.5.1 & THBUIRAR T H i BH
REA AR WA R A S BURAE
6.4.5.2 & THE TR K6 BH
KA ARG WA R A S AR

6.4.5.3 Z4EH IEAIULEH
AFE S AR T E K S 224

6.4.6 BT
AR . [ B4 R B [2002] 128 2 (6T TFRUIE 25 H3 8 ik 44 A 1) L 3
FIY. TABL[200811 B (T BB T-08 B BUR @AY T HAb A ST B RN 52 5 315,

FEBIBN 70T -
(D UEAT R REE R AR T EBIESGER, AMEBCENLRL . Hee USSR AR ZE N
WA TR AL o

(2) X EE g MIEFR T3 TP N, B SERGERIZIURN, Gz IR R H A
AN B TR .

(3) 3 3 S U IR AL 557 R MON s B R RAT 23 A i b AE T 22 e SO ARSI AR S
20% I NI Bi o

19 5 46 W



6.4.7 BEEWEHEIE KA

6.4.7.1 AT

B NRMJG

BiH AR

2016 4£ 6 A 30 H

TEHALER 300, 969, 696. 61
E WK -
Hodre fEKOHIR 1-3 M H -
HoAt A7 96, 355, 000, 000. 00
At 96, 655, 969, 696. 61

T HAAEFON A A FSIR (BRI ST S A SCHH B ALE R AR AT 773K

6.4.7.2 X G &R
Bpr: NRMG
AR
HiH 2016 4E£ 6 A 30 H
PR AR BT EM ot 5 40 T 25 P
TG i - - - -
;; AT 16, 751, 516, 790. 60 | 16, 774, 211, 000. 00 22,694, 209. 40 0. 0195%
pen 16, 751, 516, 790. 60 | 16, 774, 211, 000. 00 22,694, 209. 40 0. 0195%
E: 1L WE S =T 2N — MRNA
2+ i B R = i 25 G 80/ 4 AT B 5 B 4 B P 1 e
6.4.7.3 fiTE SRR TS /MR
REEE ARG IR ARFFA AT SR =/ 76 .
6.4.7.4 L NREERE "
6.4.7.4.1 ZIENRE SRE =R KR
Bfr NRMJG
AR
B JE| 2016 £ 6 H 30 H
K TH] 4 %00 Horrs ST A A
SENIRERS: AR AT (A] 2,017, 563, 146. 35 .
&t 2,017, 563, 146. 35 —




6.4.7.4.2 JAR LW 21 B 3Z 5 rH R K i 27

AR AR AR5 A K 33 [ 52 5 o AR R 57

6.4.7.5 MIF|E
Bfr. NRMJt
AIHAK
i
H 2016 4E 6 H 30 [
INA @G e sI DS 35, 976. 72
N UL A A7k LS -
7 A e Ath A7 R S 487, 605, 104. 97
IRl G RS 4, 637. 36
A5 25 IS 282, 820, 447. 80
IS N GR B IE S5 A R 2, 166, 436. 53
N7 AL HR A ) 2 -
INAN G e ATE /N [ & Y5 -
LA -
&t 772, 632, 603. 38
6.4.7.6 Hib¥%r=
A ANRMe
AIAAR
7i
il 2016 4 6 A 30 H
L Ath S ISR 2,825. 21
FREESE -
&t 2,825. 21
6.4.7.7 NI 5% H
Bfr. NRMJt
AIAAR
i
2 2016 4£ 6 A 30 [
<5 T A AL 5 3 -
AT E] T S B AT 22 5 B 689, 437. 62
&t 689, 437. 62
6.4.7.8 H At 557
Bfr. NRMJt
AR
i
2 2016 4£ 6 H 30 H
N AT 95 B A2 2 BT AR UE 4 -

21 T 46 T




o7+ 82 1] B

T 7% F 369, 558. 96
&1t 369, 558. 96

6.4.7.9 LW FESE
Geafr. NRMut

HEE N
i H 2016 4E 1 A 1 HZ 2016 £ 6 H 30 H
HEME K THI 40

AR 1, 274, 393, 900. 85 127, 439, 390, 084. 80
A R 637, 604, 017. 23 63, 760, 401, 722. 57

AL ] (LA™ 351))

—798, 185, 654. 17

=79, 818, 565, 416. 61

LSRR

1,113,812, 263.91

111, 381, 226, 390. 76

SARAL: NIRRT

i H

A4

2016 £ 1 H 1 H& 2016 £ 6 H 30 H

HEemH

K i <

FERR

3,201,094, 595. 73

3,201,094, 595. 73

AT H

21, 849, 931, 812. 70

21, 849, 931, 812. 70

9108 ] (LA™ 331 51))

—-20, 324, 285, 054. 72

—-20, 324, 285, 054. 72

AR

4,726,741, 353. 71

4,726,741, 353. 71

T 1. HIAGEUE LA .

2. AEEGFEEFRAENT 2012 4 12 A 27 H. RIESHAEEHTE B AEEERAER S

PR JEAIE N (A FTEEHHD A HU#E Y 100. 00 JT.

3. H 20154 11 H 9 Higrektes

W
A

HEmED, IHMET (B RESMHHD KHHIFEDY 1. 00 Jt.

WL e 28 5 B B i R e WA e i (B 38

6.4.7.10 R4 EFIHE

Bfr: Nt

R
T H CLSEIER 73 ARSI 4 RATBCRNEA T

AR - -
AIRRIE 1,701, 088, 386. 19 1,701, 088, 386. 19
ARSI S HZ 5 - -
FEAE AR BN AL

22 7 46 W




Horp: L HEK - - -
4R R - - -
A L B AE -1, 701, 088, 386. 19 - -1, 701, 088, 386. 19
AR - - -
Bfr: N
HEUN B
i H CLSRHLEE 43 ARSI 4> Ry EANEE T
AR - - -
A AR 103, 013, 522. 02 - 103, 013, 522. 02
KT SN 5 - - -
P AR AL
Horp: & HIEK - - -
4R R - - -
AR o B AE -103, 013, 522. 02 - -103, 013, 522. 02
AR - - -
6.4.7.11 A B
Bhr: ARt
HiH A
2016 4E 1 1 H&E 2016 4£ 6 30 H
G EYES/CISUI PN 133, 470. 23
TE SRR S SN -
HoAt AR SN 1, 666, 245, 475. 01
SER AT R BN 5, 209, 790. 50
Hoft -
it 1,671, 588, 735. 74
6.4.7.12 B EHE W2t
AR FE ARG HA A TG TS B R A ON
6.4.7.13 fFHHE R
Bfr: NRM
5iH A
20164E1 A 1 H %20164E6 H30H

FHfTE (BB RIAT)
A

29, 057, 765, 083. 05

ke SRR (BT AR R A
JEA S

28, 364, 715, 143. 55

Pl IR K A

693, 124, 045. 53

KERIFENURA

-74, 106. 03

% 23 5l dk46 W




6.4.7.13.1 FF=ZRHESRFE W

ARSI AR T N OB SRR IE SR I Bt

6.4.7.14 FHE&BEEF W R
ARG AIRE WISt SR B s -

6.4.7.15 ATAE T B
AFE G AR AN EATAE T HGES

6.4.7.16 JBEF|W L
B W A RS -
6.4.7.17 A oW EZ R
RIS N A R EZ SIS -
6.4.7.18 HABWA
Az, NRmo
HA EN ]
201641 A 1 H&E 201646 H 30 H
St SB[ ZR N _
L Ath SN oAty 16, 004. 71
&1t 16, 004. 71
6.4.7.19 3 5 %% H
ARIEGAREIHN TR 5% H .
6.4.7.20 HAhzk H
. NRMo
5iH A1
2016 4E 1 H 1 H&E 201646 H 30 H
o 53, 704. 56
5 E 3 #= 2% 117, 019. 14
CFCA $7iF +5 2% 200. 00
REEiak 18, 000. 00
iR 29, 835. 26

b=l
P

=




AT

6.4.8 A EM. HE-MHMRHEFHA BN

6.4.8.1 BiH EI

BERNEERH, ARG IFAU R I 20E FI0

6.4.8.2 B MR H /G H W

BEAN SRR H, AR e HAEHER I 3 7R H 5 F .

6.4.9 KRBT R R

6.4.9.1 ZHit & BIAFAE SR 1] 5 R Bl B KR R RISRBOT R AEZALKI 1B L
AR A AR P 5% R B EE R 3 90 R SR R AR AR A

6.4.9.2 AR E SRS R ERBR 5 %R

Management S.A.)

KIKTT 44 H5 H5ABEEH KRR
EEMIESERARAR (“EEX | BEFEAN. B RESMBTEMEICHAM . FEEH
A7) EL
EE R RIT R AR AR (“hEER | EETEA
AT )

HEEELARITEAR ( “LEEL” ) REEEHAMEAR
WU B B R A ) (Lyxor Asset | FEGE BRI

FEWNERIH RN (“EER)

EREFTRREEHIA

ERIEFARTHEA T (“BEIER")

S FANEE BRI 2 7

ERARARAF (EERE”)

S FANEE BRI 2 7

T TR RIRAZ 5y PILE I H MV 55-¥0 B A 4% — R p L 2 T 32

6.4.10 A &5 HA & -] LR R I CB T R &

6.4.10.1 BT REBEH R G LT ITHIA 5
AR FHE G A HA Ko 1A FE AT LY AR To I8 I R I T 3 2 BT T I A 5

6.4.10.2 =B RN
6.4.10.2.1 E&EHH
sl ARG
15 | A 4 T LA ]

% 25 7l 3L 46

=

197, 295. 00
416, 053. 96




2016 4E 1 H 1 HZE 2016 4£ 6 H
30 H

20154F 1 A 1 H&E 201546 A 30
H

IDEERE N

S R A ) B 4 L SCAY

264, 765, 539. 37

59, 135, 028. 78

= YE B

Horpe SOAHHEH

37,937, 969. 46

7,919, 008. 86

TE: SO G BN S X S B ARIMAZ AT — H 2 e 5™ 1 0. 35%I4F TR, 1B H &
rERH AR, A HitE A 08:

HEFEANIRM =51 —HRE LT~ 1#E X 0.35% / MERE.

6.4.10.2.2 E&ILER
. ARG
A A AT LY A 1)
T 2016 4FE 1 A 1 HZE 2016 4E 6 A | 20154E1 A 1 HZ 2015 4E 6 H 30
30 H H
230 AR ) B 4 B SCAY 68, 082, 567. 34 15, 206, 150. 32
[FLE o

TE: SUPREEITE N T EEBARAT IFTE ST — H 2 & 50" 1 0. 09%IE TR it B H R
rERH AR, %A HitE A 08:
HILE S =1 — H e 5™ E X 0.09% / HERH.

6.4.10.2.3 B5ER% %
A NRMJG
AHA
" 2016 4E 1 A 1 HE 201646 A 30 H
Sl R O N RS B S T
KRBT 4 FK
RN EEIN B =ap
k2P| 4 92, 773, 573. 76 10, 985, 277. 55 103, 758, 851. 31
R 3, 261, 710. 05 - 3,261, 710. 05
&1t 96, 035, 283. 81 10, 985, 277. 55 107, 020, 561. 36
A AT LA ]
20154E 1 A 1 H&E 20154E 6 H 30 H
R R A RS B RS T
KRBT 4 FR
2 N HEEIN B &1t
g2 21, 373, 503. 04 - 21, 373, 503. 04
HRFR 212, 417. 27 - 212, 417. 27
it 21, 585, 920. 31 - 21, 585, 920. 31

TE: SO IR G S MU I S 89 B IR 55 % — HIE S B - iHE M A e E R iHe, BHRIER
AR, A3 EETOl, B BET RIS S SRS EI . ARy

% 26 51 JL46 W




H G B M55 2 =i — H LG BT3B X 0. 25% / 4R RH.

6.4.10.3 5 5RBR 5 BEAT 84T A1 R ML Tl 3 B 5235 (& [B1 9) 32 5

fz: ARMIT

2016 1 H 1 H&E 2016 %6 H 30 H

A3

&
e

RS BHRRISN NI ID

2

51557 28 5 8

el

FE Ay

FEHBN

F B H

wm H B

&=

2 @

2,395, 499, 438. 86

199, 609, 722. 58

3, 578, 000, 000. 00

516, 398. 86

2015

b5 T B ]
F1H1HZ201546 H30H

75 5 &

sy

S INEIa|

[t

X
P
i
sy

A

FEBA

HE S H

TR FARSIEIS I ETOHA

281, 435, 288. 36

81, 941, 781. 37

1, 136, 393, 600. 00

1, 181, 703. 32

14,777, 800, 000. 00

881, 299. 98

B 27 T 46 T




"
9
i
6.4.10.4 FREEFREEREERIE R

6.4.10.4.1 {EHARXESEENCHBE A EEREELARZEESENBER

AL

A
TiH
20164F 1 A 1 HE 2016 £ 6 H 30 H
A /N TN B
L EOIES SRt P S A 3, 310, 276. 00 -

ST IR H O / SN Sy

31,475, 987. 00

S IR) DA 4% 23 AR Bl 47

U SYIIRNIGE A] /2 HYE A

31, 435, 597. 00

WK FEA 13 S0 3, 350, 666. 00 -
PR FFA IS0 80 0. 30% -
i J 4 B 351 L A7)
5 4 AT e )
> 20154 1 A 1 H% 201545 6 A 30 H
RIS BRI B
WA 12 410 A0 1, 038, 283. 00 -

S0 1) FR O / SN S Ay

44, 648, 061. 00

S IR) DA 4% 23 AR Bl A7

U SYIIRNGE A] /2 HYE A

42,419, 448. 00

FARFFA I 3, 266, 896. 00 -
AR FFA IS0 80 0. 65% -

ok i G 43 L 51

T Lo SYIIA) RN/ SEON S B 2R P A A
2. FEEEBNSGEAIL SE A (FR) W /18 10] 2l 342 AR L oA 55 Ui W P O R E AT o

6.4.10.4.2 REPKBRESEEAZ SN HAD KB BB AR Z S HIH R

N

AL

KIKTT 4K

AHIR
2016 % 6 H 30 H

FERR

20154 12 A 31 H




FrA 5L A FEA MRS AT
gzx% 3 & BB £22%1 7 S A

’ =17 \ Et A5l
HRUFSF - - 2, 000, 291. 00 0. 16%
g R 1, 332. 00 0. 00% 10, 002, 672. 00 0. 78%
FANEEH - - 15, 000, 000. 00 1. 18%

R B
W EEAL: By
ENE N EAEER
2016 % 6 H 30 H 2015 12 A 31 H
PRUVIEZY i R 5 0 i FEA RS0 8
p | meapan | DEN | maeuE
t 451 Edi]]
HFEE - - 400, 000, 000. 00 12. 50%
6.4.10.5 HIRERTT RE HISRAT KRR 37 A KRB N
Bfr: ARt
S N A RE AT LY A 1]

i 2016 £ 1 A 1 H& 2016 £ 6 H 30 H 2015% 1 A1 HE 201546 A 30 H

IR AR D GVEISYON IR AR AR RN
o i BARAT 300, 969, 696. 61 133, 470. 23 1, 681, 058. 97 177, 600. 64

T AIEEHRTAR B SITE AP EE BT RE, AT RNERIRT R .

6.4.10.6 AR ST AREH NS S5RE T REIEFHIER
AR HE G A HA Ko 1A FE AT EL AR ToAE AR A N S 5 5B T 7R EE IE SR I O

6.4.10.7 HAhKEBEEE 5B B
AR G AR A 1A K AR R T b A ] TE 20 i BE B HAth SR IR AS 5 ST
6.4.11 F)JH 9 ELFE O
EEiEAL. NRMit
RS
CL % B B U s i 3 B fEiEnt B AT A R N IR P
i sk [ 3 s HH 4 0 AREEASF &1t
1,702,919, 822. 57 - -1,831,436.38 | 1,701, 088, 386.19 | —
TR INHB
CL % B B U S i 3 B fEiEnt B AT A FIE PN IR P
i s [ 3 2 HH 4 0 AREEASF] &1t
102, 931, 812. 70 - 81, 709.32 | 103,013, 522.02 | -

VE: ARIEEAEAIE W B/ B0 1, 804, 101, 908. 21 71, Jr DAL F % 7 s 4t i\ sz gt

29 B 346 7




41,805, 851, 635. 27 76, TFANATH IR H -1, 749, 727. 06 JG.

6.4.12 K ( 2016 £ 6 A 30 H ) AEEFA WRBEZRILH

6.4.12.1 FIATEHTA /3 AAUESR T TR KA HIVE Z RIES
A B AR A SR SR DR 42/ 80 0 5 TR 52 PR 5 «

6.4.12.2 BRFFA B E 5 i 18 B2 BR AR
A HE G AR AR R 5 A 32 R

6.4.12.3 HAFR G35 1E M WAL 5 PR NI i35

6.4.12.3.1 SRAT R T3 IE R Y
ARIE G AAE AR TRAT R T 5557 B, R R AR AT (R T 1525 1E R AT 5 AR ik
55 -

6.4.12.3.2 22 5 Fr i 3945 35 1E Bl
ARIEEERIEYR LR DTG ER, A £ 5 A6 1B AE 5 Ve T
KI5 -

6.4.13 &R T B X & EHE

6.4.13.1 X\ & FRBUR A 4H 2384

AREGHRETEEB AN LR, B TR AR E Y fh e AT G ) 8 N g XU
B TR 32 E BR o2 A BCRE DA b RS 428 11 £E BIR 8 IOV Rl 2 N, A AR < A XU RHAL 7 2 ) A B
P27 ASIZEI, AR XU R i i s e 1R XU WA 2t A o

ARG B A BN ZRAT A T KU BIAR R AR, A ) P9 0 B R S 15 R 0 0. 465 P AR
T, RESE, BRK, RSB, KEHER. &8T5 0 NI IEHEE A &l
0L PRI B 2 BTN A R PR S A RN S R v ) RS HEA T VA FEAIE T 11T A8 B 1)
FEHIHIRE . Bl R AE AR KINIEES . BRRKAERES AT, S A 6 AT o
JEATRIA . VPO, R AR UIRAE . XU BEERE ELA A B AR 5 X A m) A R s AT IS LR AT
WEd, T2 BT /A ) pA A 1 1) EE ) AR B P SR R A 1 B AR AT VA R o s R
FERZ BB B S B AT X 25 B0 1 A0 (Ao B PA #3428 fhl) AT A 0 BEAT M B AR S, RIS PR R 2%
2 AT BN T 2 k.

ARG AT RS B 5 48R fOROLINF S A58 — . M5 0 I = P 2.

Rl ES S R s R VA EGRSHER GO o Vi s DA PN 252 e e R E R M R W P R IS

30 5 346 1

E



AN 2 = R WA 200 WU B AN S S RE AL X 2 B A #8801 53000k 55 4 1 SIE )
BBt B A A B 2 53 2 N AR B S DU TR B 2, SR 28 w] 45 210l 55 1 RS PO B A B
PR, IR XU B AT I SRR 0 A LR =

A S R < BN T i T R B XU BT R Rl A A M M A A U, il
025 Fof PSS A T PT BEA O o ANSE PR M RO A JBE Hh A, AT DR 453 % A 7 AR FEE A Y B XL 45 5k
MBI . TAE R HTEIMBE R, MR GRS Hir, 463 e 50" e e TR Ak
fiE, ERLAREE R KRR R B HW R AR, A AN B AR AT XU 45 R A BR FE
LAiN I e v e P e o N e s L P 1 B S S A v e B T DG DR N P

6.4.13.2 15 FI %

3 F R R 483 A AE Gy id Bt AL S 0 TR BAT S A T4, BB SRR IR KAT A
HILEL . AT RIRAR BRI, S B S BT 40 RIS A8 A KU

AR 4 (G B NAE AL ) 0 28 2 0 T SR IRDLREAT T 78 0 VP AL o ARTE G B3 JHERAT
AE A TIAE AT G O FEE AT h B @ BARAT s HAt & S 3O e R 88 B 1 _ R AT IR A7
AR PERITERMARAR . P ERITROARA R SSERAT RO ARAR . P EDERE
TR AR AT POEATRMARAF . bR EIT R ERAR . EEETRMD AR AR
HHRATIRMARAR . THBRITROARAF . FRBITROERAR . | RRBRITRD AR
A BOEERAT A A RA R W RAT B A BRA w) A AR S B P ARAT BRI S ERAT AR K
FHSE S XS AN B K . AR 7R AR A7 18] [V T 384738 5 AT 3060 32 55 5t T 304715 FVEAS FHEX6HIE
7728 F1 77 AT BR ) LAF ) AH B 0045 F XS, s 7258 ) Firidk AT (158 B 31 LA vh (B IR 97 B0 45 A PR B
123 T RZE Gy T 58 R SR S WO R TG 5, 1 20 KRS nT BT AR /1N o

AFEE IS NN 75 S ERAR, AR TR E PR A-1 LR EK
ERVERAE AAA UL N RIGR, I 5058 RS F S GOl R e 2R AT NS AR, H
I 7 B A 5% DA S XU .

RIS IR G VPG IE (R E AN RBATE HPRE R S B W) W MbrdEgit
ST

6.4.13.2.1 I HAE ATPRI R IFR 5
A NRMIG
| Mg | A | AR |

% 31 i dk46 W




2016 46 A 30 H

20154F 12 A 31 H

A-1 3,839, 276, 885. 73 6, 652, 079, 440. 71
A-1 PR - -
ARPF 12,912, 239, 904. 87 13, 801, 540, 882. 64

it

16, 751, 516, 790. 60

20, 453, 620, 323. 35

E: RIFGONE G, BURTESEfT. RATERE . BRI MENL A . 6i7E PP A 8
=I5 PP IV o

6.4.13.2.2 K HAE ARSI R IRF T

i ARt
S AHAR AR
AR 2016 4 6 H 30 H 20154 12 A 31 H
AAA - -
AAA DL - -
RIFH - 2,943, 417, 847. 60
it - 2,943, 417, 847. 60

T RYPGONE BT BRI S, SR E RO A 28 =TS RS .

6.4.13.3 FBhHE XK

TRBNIE KU A2 45 AL B AT 5 B Rl 7 A O 1) SCS5 IS8 31 Bt e R B i XU o AR5 iU s e
RIS — 77 T ok B T < 3 BRE A N R BB IR SRS R L RF A R e B, 55— U7 R B T8 A
JIT BB A2 i T 2 AN SR T i oK P 73 UL PR X i DR 4% 5 8 i e vk A 117 3 LR B 28 sh i 1 0L T A
BN AR o

BT S A e ] % e PR s M XS, AR e 4 1) 5 4 A B N 11 0 A 5 e 110 W U D [ 155 50 i A 7
IR IR TR R, REFESR A G R I Gk~ 5 2 AHULAD . AT 4 1) Bk 4 B
NEFEE G TP St 7 EAURL R 25K, 2 EAEE LT g A #7720, 43 PR T i R
IR [l A5 T SR AR B 1 XU, A R IR P i e R AR 2

BT B MR RS M RS, AR 4 () B 4 RN 2 IR PR L R AN ) e e P Y
AT 5y AN R it B (A b A5 AT SR B ) SRSl AR % B A5 1) P 3 B R IR AE A AN 22 2 H
BIA SR 120 %, HeeWwd i & I REE ARAT 18] FNL T 3958 B i 27 RO Eh PERE oK o Hhah A
it vl I S (el S B 7 A AR SRR M RR K, BrR A B RIS AN, it
F5 1E [R106) (1) 55 4 RAEREAN2E 5 H AR B 55 7 1B 20%, ARFEGHRETT — KA KAT
F S A ML A5 25 T A AN B R P i E R 10%, HAR S 5 AR S35 BB H I HAh
FEILRRA — K A KAT BT A I ZUE SR 10%.

12016 4F 6 H 30 H, ARG P $H I 2350 S mi 67t & 20205 2 H 58— H LN BHA

% 32 5l dL46 W



THE, TR S #AHE (B A & B ad) JolEl 2 2 H HA TR, PR iR AR R B &

A B

6.4.13.4 TR
T 37 RS A 415 35 < P 455 g L B9 2 SR 0B BOR ORI g B2 IR e ek T 3 45 R A% PR 3R O A2 3
T A AR B RURE B 3R KU« AN XSS A b A7 A DR o

6.4.13.4.1 FIR R K

R 2 IR 2 4 < TR 2 Fo W (B BRI < B 32 T 3 R 2R AR B T R AR I B R AU o R 3R UK
PE gl TR BT 1A TR B8R RAOME SRR R, i sl e 6 il T =R T
e A4+ S5 300 1) 5 SRR 418 717 7 0] 2 0T 5 A7 IR0 T AR Sk I 46 YR 52 10 1) XU o

A K4 FEAR T TARAT (R RV 7 3758 2 ) ] s W it A, DRI LG AR AEAH N PR R R o AR B4
2 4 N I “RE T g ™ 0 AR 5 < T 1) T 7 ARG, AT B A28, 8 SO0 AR i <55 1 s £ )
RRAPURPE SR O AT MR, i R R B A A I A ISE VAR IR R e R AT B

6.4.13.4.1.1 FIR R i O
A NRMJT
ZINER S 5 4ELL
14N 1-5 4F ANt R &t
2016 4F 6 F 30 H E i
yﬁ\—e—
BRATHR 96, 655, 969, 696. 61 - - -| 96, 655, 969, 696. 61
R & 12, 200. 00 - - - 12, 200. 00
R oy Eh&E = | 16, 751, 516, 790. 60 - - - 16, 751, 516, 790. 60
SENIRE SR | 2,017, 556, 000. 00 - - - 2,017, 556, 000. 00
R L - - - 772,632,603.38 772,632, 603. 38
HoAh B = - - - 9,971. 56 9,971. 56
wre st 115, 425, 054, 687. 21 - - 772,642, 574. 94116, 197, 697, 262. 15
15t
AT EE N AR T - - - 41,203, 273.04 41, 203, 273. 04
MNATFCE T - - - 10, 595, 127. 34 10, 595, 127. 34
Mo AR 55 B - - - 29,430, 909. 38 29, 430, 909. 38
NATAE 5 % F - - - 689, 437. 62 689, 437. 62
A F - - - 7,441, 211. 34 7,441, 211. 34
HoAth 745 - - - 369, 558. 96 369, 558. 96
Tifr et - - - 89,729,517.68 89, 729, 517. 68
FZREELEEEL O (115, 425, 054, 687. 21 - - 682,913, 057. 26116, 107, 967, 744. 47
AR \ b N
1 4EBAAN 1-5 & AR S
20154 12 A 31 H e

3 33 W 346 W



jA0hs

HRATIE 87, 348, 496, 286. 85 - - -| 87, 348, 496, 286. 85
S & e 1,520, 133, 557. 14 - - - 1,520, 133, 557. 14
A2 G MEARE S | 23,397,038, 170. 95 - - -{ 23, 397, 038, 170. 95
SENIRE SR E S | 18,624, 112,683, 13 - - -| 18,624, 112, 683. 13
SRS, - - - 960, 416,844. 700 960, 416, 844. 70
HAh %= 4, 554. 54 . . . 4, 554. 54
AeRdsens 130, 889, 785, 252. 61 - - 960, 416, 844. 70131, 850, 202, 097. 31

it
NIRRT HK - s -1, 118, 700, 000. 00| 1, 118, 700, 000. 00
NS BENFi - = - 40,942, 872. 88 40,942, 872. 88
NEATHEE B = s - 10,528, 167. 35 10, 528, 167. 35
AT B R 55 2 . - - 29,244, 909. 27 29, 244, 909. 27,
NASAZ 5y B . - s 753, 528. 88 753, 528. 88
A FI]E = s - 9,190, 938. 40 9, 190, 938. 40
oA A7 53 - - . 357, 000. 00 357, 000. 00
ittt - - -1, 209, 717, 416. 78 1,209, 717, 416. 78
FIRGURESL T (130, 889, 785, 252. 61 - - ~249, 300, 572. 08[130, 640, 484, 680. 53

T RAFRNASE G R KGRI ME,  FHZ IS Z0R0E foR 2 507 i H B H 3
BT UK.

6. 4. 13. 4. 1. 2 FIZ R AU 43 B

B | Bia R R DA HAth 13728 B R AN AR
X P A A e HJE 4 5 P2 13 E )
oM & (AL T
MR A B 22 —— ﬁui{;iiji>2015¢1zﬁ 31
AHIAC 20164E6 H 30 H ) - N
yA
AT 1. IR T E 25 5, 538, 821. 22 20, 897, 552. 19
NS
2. MIHFIE L+ 25 -5, 533, 497. 99 -20, 948, 365. 09
NS
6.4.13.4.2 #NC XK

AN XS A& Fi 4 ik T EL 1 28 Se B BR SR I 4 vt B DRl ANV R AR Bl 1 R A R sl e XU o A 3
ST %= L AR R, BRI TG 3 RN KU
6.4.13.4.3 HARMHE KUK

FCARANE XU A2 45 2 4 BT 57 G b T B AR A o (B B SR B 4t 2 IR B T 3 R SR ANV R B
AN T 7N A DR R AR Bl T A AR IR Bl R XU, o A SR 4 2 AR Bt T AR AT 18] AL T 3738 & B ] 52 UAC 2 ol

%5 34 U 46 T




Fift, - BRI TG B R HLA A A XU

6.4.14 F BT BB T & THRE R ZE 3B K b F 0

(1) Afil

(a) <&fbTHEARMMETTERTNE

AFOETHESERTEKEN, XA S E TR 5 B A 2SSO BT R 1B
MRJE R USE -

BRI MRS B SRR IR s ARG R RN .
BRI BRE RO N M G BT B A o7 B s A T S AN

N O EP S e W TR NP 2 VN

(b)  FFEMILLA FEHHETHE R R T A

(i)  BEREMTAARMNE

T2016 4 6 H 30 H, AFGFAKILLA v B AR T S0 88 1 G fb 5t - s
TH R IRIIARBUN 16,751, 516, 790. 60 TG, ToJ& T35 — B =2 IRAIARH(2015 4F 12 7 31 H:
% FIK 23,397,038, 170. 95 7T, ol T3 — B8R = EIREIRED .

(i1) A ROMERTE KA K2R )

AT G A R 4 R T L SR A 1 LAY SRR o B ) i TR A SN BT 2 R R AR
BERARF),

(iii) BRI RMME AR AL B 445

o

() ARRREERI LA setE T E R Rl TR

F 2016 4F 6 H 30 H, ABESARFFGIARFSENLLA SOME TR EaLEE - (2015 4F 12 F 31
H: [

(d)  ABLA SO E TR <t T E

ANBLZA Fo A B -8 1 G b 8 7 A0 67457 2 A4 L SGR IR HE A Al 605, UK TR (45 4 e
PrEZR N,

(2)  BRASUOMESS, BT UG H A SR 60 /5 U B B A B T

N
}

0

=)

F

N

35 7 346 1L



§7 BERAGWE

7.1 HAREESE=HEHFN
GREAL NR T T
5= TiH SR 4 B P
Eb#l (%)
1| [ e e e 16, 751, 516, 790. 60 14. 42
Hr, i 16, 751, 516, 790. 60 14. 42
B SCFRES - -
2 | ENIREERH T 2,017, 563, 146. 35 1.74
Horrs SR 0] I ) SN IR 4 4 il % - -
Ii‘:
3 | AT B AT At 96, 655, 981, 896. 61 83. 18
HoAth 25 % 7= 772, 635, 428. 59 0. 66
5 | &it 116, 197, 697, 262. 15 100. 00
7.2 535 Bl R 7 1
S NG
s i H IS E P ER ] (%)
1 | HA 555 nl ) s 7t 2 40 0.19
Horre ST B] ) % -
LS
B
F5 A & "
fEHIEL
B (%)

2 [ IR G Rl 5t A - -
Forpe KK m] i % - -

AR A 5 T A A 708 ) L 0 5 P02 32 55 Ao 09
L e T B

15135 1E 151 9 ) 3% - R AT 3 B 7= 1B 20961 B

E A 84 A B 7 1702 00 TE L DOH 2 4 R AIA REIL BE 7 208

7.3 ZEBHRHAS TR KRR

7.3.1 HEAG TR RBREREL

| RE
T IR BB A A1 R AR IR 111
575 I A BB 2L 51 23R A R e e L 111

36 0 46 1L



(0425 0P 48 2 P T AR DR A (0

47

MEH A BB A S TR RBRED 120 RIEOLHHA
AHE G B FIL5E : ARSIV 10T AR AIRAE A5 5 BRI 120 K7, AR50
W, ARG R R

7.3.2 BIR B A AP LR R IR 7047 LL Al

T AR IR

FIBR B o e 2 B
FAERIELB] (%)

FIIBR B 5 o 2 42 BY
PRFERI S (%)

30 REAA

22.16

Horpe RIS 397 R
RS

30 K (%) —60 K

18.99

Horpe RIS 397 RIEF
RS

60 K (%) —90 K

22. 44

o RS 397 KHF
S A

90 K (&) —120 Kk

14. 18

o RS 397 KHTF
S A

120 R (£)—397 K (&)

21. 64

o RS 397 KITF
S A

it

99. 41

7.4 MEFNERA S TR AR EPBIT 240 RIFHLHHA
AP A T T 5 S AL A TR AR AR 240 K.

7.5 FIREFF MM RO BAS

SHERL: AR

i B B

5 s X
5 ey HERIA L (%)

SEEhies - -

P AT YR 2,553, 167, 161. 25 2. 20

i iEis 3, 681, 975, 476. 64 3. 17

Horpr: BURTE SR 3, 681, 975, 476. 64 3. 17

4 | kg - -

5 | Ak R 6, 148, 821, 180. 56 5. 30

37 7 346

=




6 | FHAEE - -
7 | [ENEARE 4, 367, 552, 972. 15 3.76
8 | HAth - -
9 | &il 16, 751, 516, 790. 60 14. 43
10 | P ASRAFEEWIET 397 KT EhFI R M5 - -

7.6 IRIEMER B (5 S F = E LB MR BT+ 2 B 15 9 40
SHERL: AR

s | R | Mok aik | HoRR GO A AR i
et (%)
1 150416 15 4<% 16 22, 500, 000 2, 250, 049, 145. 60 1.94
0 1001069N | 10 22 69 15, 000, 000 1,501, 868, 270. 01 1.29
4
3 111691212 | 16 Fd5U4R 15, 000, 000 1, 470, 347, 286. 57 1.27
4T CDO15
4 150419 15 4<% 19 9, 100, 000 910, 266, 627. 32 0.78
5 111616038 | 16 Fig4 9, 000, 000 882, 331, 128. 16 0.76
T CD0O38
6 111607044 | 16 4847 8, 000, 000 784, 896, 683. 21 0. 68
CD044
7 1001065N |10 H:2 65 6, 500, 000 650, 583, 294. 56 0. 56
4
8 111621011 | 16 ¥hig4s 6, 500, 000 636, 981, 829. 20 0.55
T CDO11
9 111611183 | 16 P42 6, 000, 000 592, 996, 045. 01 0.51
CD183
10 011699155 | 16 Ki%ik 5, 000, 000 499, 878, 321. 84 0.43
SCP001
7.7 “BFREN 5 “WRBAE” B M SR PP
i H i 25 15 4
575 U0 PR AR 85 EE O 4 HELZE 0. 25 (457) —0. 5%IA] IV % -
i 5 H PR Al 25 5 ) e v L 0. 0531%
A5 H P Al 25 5 ) S I 0.0147%
e A REANEE 5 H O 85 52 1) 405 {EL PR 7 ST 35018 0. 0332%

R P9 20 P R BT B 0.25% B B it A

AR AN A S PN R R A D Al 1 P R A XA TE 21 0. 25% s L o

5 H A IE A 25 B A X HELA 3] 0.5% 5t Bl

38 m 346 1L




NI AR PN R R AR IR 2 L PR 268 X HELA B 0. 5% DL o

7.8 BRI A LA HEER BHE B RNHEF I BT B SCRAES 50 9 40
AFE G AR IR ARFFA B SFFIESR -

7.9 BB H AW FHE
7.9.1

REEGAMER MR A, B EX RSN SARTIZR, S TR R & R 3R 58
FSENI P S0y, AEFR R IR 42 SERp A 2k AT WA, & H RIS .

7.9.2

16 B HUHAT CDO15 (111691212) KAT EARR sURAT A A IR 2 =] T 2016 4 3 J 21 HYLENL
SRUENE R (R T B BURAT R A7 BR A BRI 5T A OB RS ME TR AE D o RIS BIAN ) AT B < B A 4
M EHEE RIS, R AFERGEEENE, A 2 TOCT IS4 8 10 B R YL IME
JEtR A, FESAENL S HVEHAT A BN E 0, SR A T A SUE AT BUR E 15 16, R 574k
ATERIE

16 47 CD044 (111607044) AT FARFHRGRAT AR AR A )T 2016 4F 1 7 6 HYEHAIER
Ja) (R T 0 P R ARAT e 43 A BR 2 mHKER AT R 5T & BSOESE T A TR A8 Do B2 B 2R B IS A8 9 3l B 37
HERE N TRAEL, 0 NFRESR LSS M GRS RS A 8 5 Biks, e b
IAFEGVERIAT RN, KB A T2 SUERATBUR E 15, RN 33 407 U

AFEGE NGB ik B AR BEATEE 8 TR, N EIRAL A0 A F B
WHE R RS PR, DR A 56 4 5 B A SARE 5 P 43 0 B A R A %

WA HIA, RIS TRAIRT T2 UE R IR\ AG U (K RAT A BA 80 ) 5 22 A g
FEAR S ) H AT — A Z B AFFETT . BTSN,

7.9.3 AR At A BUBE P B
$fir: AR

75 B4 i &

17 H PRAIE S -
INEYSCIE 77 B K -
VA& SN 772, 632, 603. 38
LA FR R -
FoAth SR 2,825. 21
e A -
HoAth -

39 B 346 W

~N ool |lW|IN|F




| 8 | &it 772, 635, 428. 59

§ 8 EE&EHTHRFAENEE

8.1 HIRESMBIRFHE AN BLTFEANGEH

AL o

% FrE NG
ai | TN s HLIA BB A B
. Tj el v A » R
o A b R o
|29, 144 38,217.55 | 986, 368, 488. 65 88.56% | 127,443,775.26 | 11.44%
e
it
1% 13 | 363, 595, 488. 75 | 4, 726, 741, 353.71 | 100. 00% - -
e
7B
& | 29,157 200, 313.94 | 5, 713, 109, 842. 36 97.82% | 127, 443, 775. 26 2.18%
it
8.2 IR EEEH T E2FHEA
LN
75 ESEPNE i FFEMH () i Ti7 S5 L
1 RIS E AR AR —IL 34, 786, 711. 00 3. 12%
IMEZR IR 4 CRIRA 10O
2 AR S BT — TR ARAT — R 1E 17, 180, 478. 00 1. 54%
WERAEE (b)) BRAH
3 BAE NTF RIS A B BR A \] — 1% 15, 858, 562. 00 1. 42%
GRS
4 e E bR — B AR S 13, 555, 156. 00 1. 22%
HHEXF AN AT R G ETEE R A ] 11, 409, 078. 00 1. 02%
— it 19 W E X 1 SESR
WEA BRG]
6 SRR IR A IR A F 2 P 5 H 9, 766, 683. 00 0. 88%
2 G RIES K P
7 rh [ S22 N 7 ORI R0y A PR A 7] 9, 452, 970. 00 0. 85%
— % — H TR

%5 40 U 46 T




8 BRI A — R

CTA B} g 58 8 T &)

8, 995, 389. 00

0. 81%

9 KA ORI B0 A7 PR =) —

WlE

8, 013, 056. 00

0. 72%

10 e AR R E
b eI

BARR A =] -

6, 528, 325. 00

0. 59%

T HEER B RIS M LTSS

8.3 PIRESEEAK MW RFHEEESKFIR

TiH B ) ARSI (D 7 3L 4 B 4 EL 451
SN 0. 00 0. 0000%
HEEHNFTE M 7 HEINT B 0.00 0. 0000%
FrE RIS o 0. 00 0. 0000%

8.4 WIRESEEA KM RRE ATFHE S 4l B X 6§ 1H 5

5i PRI FA R (B R TR i)
RARGREEAR. e R 0
BRI FC 881 105 A K 2 B 0

CES e 2 ) 0
SR 0
R4 G T AT j;%%g 5
N %\ B s DR INNTIN
S it 0
§ 9 R RESHFZRF
VR

LIES

Bk

=
i
SH
)3
(ws)

HEeEASFAEME (2012 F 12 A 27 B) #4

17 U A

1E
18,

o

26, 280. 00

AR ST A AL A

1,274, 393, 900. 85

3,201, 094, 595. 73

AR T I < R 7

637, 604, 017. 23

21, 849, 931, 812. 70

U« A o BT < A B 47 50

798, 185, 654. 17

20, 324, 285, 054. 72

ARG B G 1R S BN A AT (A AR B~

HAD

AR T IR I A B

1,113,812, 263.91

4,726, 741, 353. 71

L AREREESGFANT 2012 £ 12 A 27 H. REENGEHTEEAESERERCSH.

MEEAREENME (A KESHED MHEHEEN 100.00 JT.
41 7 346 1




2. H 2015 4 11 A 9 HEHEEETIOVIEHR A5 M Tk e ria s e e mE (B

REEGMHD, SIMYE (B REEMHFD KIMBUFEDY 1.00 J.

§ 10 ERFHER

10.1 ZEHPFEARSHRK
AR N AT SR BT SRR A AR &

102 ZEEEAN, EE&TEANENESITERTRNERATLZS
1. AR ERANFEZD
AR, FHEESEEATERANFEL.
2« HEFE AL TIRSTE T ERANFLS)
ARG A, e EE AL TRt E AT e E RS2,

103 WAEESEEAN., ZE&W™. EEFHEWSHFR
A WIS SRS TN ST RS L S 1 YRR I,

10.4 E&HHE RIE oA
R T A G R W R A

10.5 ABESHATH I STHTHE S Frigo
SRR AARIE IR £ R 55 T AT G G IR R AN
L B AR K. |

10.6 EEAN. TEALXEREEENRZBEEBRLTTFHEL
Lo ARSI, B HARA 2R E s T KIS L.
2. AIREWIN, ESEFANEIERNZRE TGS T RIS
3. AIREIIN, FEEATE NI RAE BN ARA Z FIFE & BAL TR O .

10.7 ZE& M AR AR 5 2Tk A R

10.7.1 ZE&H AR AR R 5 BT R 3% KA & SAHE R
SR AT
| 222 5 S e L |

I

% 42 JU 46 T




N PA - Ja%yEsey
X%§E AT 4B A0 %;zgﬁﬁz ik ﬁj%ﬁﬁ /I
i SR LA

HI 3 U8 1 - - - - -
LIRSS 1 - - - - -
HTRIESF 1 - - - - -
RIS 1 - - - - -
I7RAESR 1 - - - - -
JRKIUESS 1 - - - - -
FE ISR 1 - - - - -
HFIES 1 - - - - -
IESF 1 - - - - -
TAFUESS 1 - - - - -
[E R IESR 1 - - - - -
RIS 1 - - - - -

TE: 1 R BN FRAZ 5 BT AR HE AR P 4 T

(1) gEFebrite: WS, 5 R, EMRAADT 5 L NRT; MR REF, &5 5%
BAR B R AR BRI E ; QAT AN, St AR PR HORE AT 932 31 b B IE e 2 A e [
NERHATALTT; AEEERNE . ks, R @R IEnEe, JFae Lk ea 1F e IR 1 25K
HAG R ea R f 2R R ZaREINErr, 0 Bt & AR A L ST IESR 5 5 K 75 22,
FFRENA G IR MR TAE B ARSS: WHTse iRR, A B E KB UL T e A oL, fek
I A ARt BRI S MRS, JFRERYE SR GRS E R, RALR IR
W3 o3 e .

(2) EEREF: (a) RGN (b) MERILEZ HHIT: (o) B4,

2. A Gy e R R AR

10.7.2 ZEHMAHIER A F 35 B u AT AR IES 8 # K5
SHERL: AR

55 5 5 [R5 5 BUIESE 5

: . i 24 -
I i 24 I #@M} o 4 HIBUIE
WS | RBILL | R &i%ﬁ FRAC G | PR KA

{31 e e 451

I LL B

U %R n -6, 098, 000, 000. 00 100. 00% = -
RS - - - - . .
EIRIE S - - - = - -

%5 43 U 46 T



RITUESR -

R i

JeRIUESR -

51U -

SIS -

EigER -

LS -

| HIE S5 -

HFUESR -

10.8 JRE B 4XHMERET 0.5%1F N

NI AR T 31 PN AN AE Ml 8 P 28 (B 0. 5% 1 Dt

10.9 HAhE REM
P NI e FETT 258 iR 2 A
1 S N R 4 A R A W) i =g NI 2016 4F 1 H 4
TRERHEA S H
2 TIN5 AT (P ENEZR D) CIEZRI 2016 £ 2 H 1
TIAHES 2016 4 “F47 B | ). (IR LUK H
B4 F L 5 1 A =g NG
3 TS E AR AR K (P ENEZRR D) CGIEZRR 2016 4F-2 19
THEFEIEREL ST | W) CRIBIESFR) AR H
T 117 37 22 T3 — 58 S v 1) K= gE NI
A
4 RTEFIO ISR 71 58 5 B (P ENEZRR D) CGIEZRR 2016 4F-2 H 26
WHMIHREGIERZ S G | ). (CREFERMR) LRI H
BRI A w4 S s NG
Rt
5 RTHEFIO ISR 7585 B (P EEZRR ) CGIEZRR 201642 H 29
WHMIHIEGIERZ AR | ). (CREFESFR) LRI H

AT HVHGIETR 2 7] 4 51

7N )

S TN Wk

%5 44 U F: 46 T




6 ROV FEE B A TR A F K (R EEFRD) . CEZRI 2016 43 7 8
THRFOIEHREL S | W) CREERRD) DL H
T T S J T3 — 2 B i 14 =g YNEI
A
7 DO R G P IR 7] 5% (P EEZRR ) CIEZR 201644 H 12
THRFOIERHEL S | W) CREERRD) DL H
T T S J T3 — 2 B i 1 =g YNEI
A
8 TS E AR AR K (P ENEZRR ) CGIEZRR 201646 H 23
THEIOIEIREZH R | RK) (CREFESFMR) LRI H
T T S 4 i 38— R S T S s NG
A

§11 FENMHER

111 £EXHFER

rH I IE 2 i J e e ST IR SO
VIR 78 28 5 BB T T i e R e A
MV 2 A2 5y B B T T i Bk <A 5 U B 1
ARV 252 5 T 7 T T I R A8 WL
NP S TR B AN 2 m] A
FHRONAR R S A FE 4R T T B B & A A
SARE NS5 E AL RTE A

S
&

i
I
P

S

MR

& B W
nonx
=

it

o

11.2 80
DL SO T R4 BN R AT NP A G T 83 0 2 1)

11.3 TEHE AR
PR AT LB BN, BT EES AR, HERHD. ITE RS
o WA A 5

45 7 46 10



EX A ESE AR A A
2016 -8 A 26 H

1k
a2

46 U1 46 T



	§1 重要提示及目录
	1.1 重要提示
	1.2   目录

	§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
	2.5 其他相关资料

	§3 主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	(2012年12月27日至2016年6月30日)


	§4 管理人报告
	4.1 基金管理人及基金经理情况
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	§5 托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本半年度报告中财务信息等内容的真实、准确和完整发表意见

	§6 半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 所有者权益（基金净值）变动表
	6.4 报表附注

	§7 投资组合报告
	7.1 期末基金资产组合情况
	7.2 债券回购融资情况
	7.3 基金投资组合平均剩余期限
	7.4 报告期内投资组合平均剩余存续期超过240天情况说明
	7.5 期末按债券品种分类的债券投资组合
	7.6 期末按摊余成本占基金资产净值比例大小排序的前十名债券投资明细
	7.7 “影子定价”与“摊余成本法”确定的基金资产净值的偏离
	7.8 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	7.9 投资组合报告附注

	§8 基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末上市基金前十名持有人
	8.3 期末基金管理人的从业人员持有本基金的情况
	8.4 期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	§9 开放式基金份额变动
	§10 重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5 为基金进行审计的会计师事务所情况
	10.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7 基金租用证券公司交易单元的有关情况
	10.8 偏离度绝对值超过0.5%的情况
	10.9 其他重大事件

	§11 备查文件目录
	11.1 备查文件目录
	11.2 存放地点
	11.3 查阅方式


