TR LAE R HC B & RUIE YR 5L 5 2016 SF 5 1 T E4Rkh

FRFHBREFRERSHEIERRTES
2016 £F58 1 FRMR G
2016 4£3 A 31 H

EEEEN: PHRESEHFRAF
HEEFTEN: XWRITBRAERAF
wmEEHAY: —O—AENA=+—H

1013 13 11



TR LAE R IC B & RUIE YR 5L 5 2016 SE 5 1 T E4Rkh

8 EERR

RS EHANES S LEHERIEARE TGO A A B EICE. R SRR B K,
TR LN BRI FSEE L AERR AN T8 A ARAE AN ol B 54T

BEIE NOOAAT B A IR A FRIE AR G S RIME, T 2016 £F 4 /1 19 HEX T AHRE
I SRS HERIUB A G EFNE, LR EAFERBICE. R FHERRIREK
B -

e e N AR LABSAE T B0 ST SR U4 BEAN S 2R e 97, (HANORIEZE & — € B A o

HE AW STF AR R KRR . B, BB R4 W B3 GRS HT ML 4 B A
e AR R

AR M 55 SRR A 1

AR HIE 2016 £ 1 H 1 HiEgs 3 H 31 Hik.

& EEmEn
B iR T LIS R &
R4 TR 002057
B Y (Y 2R FFR
EE&ERAEMH 2015 4F 11 H 19 H
A5 S AR G A B0 S 1,174,408,330.64 {7
BBt HAx ARG E SHURPESFERES N, SUFEE R g0l

REF OB BEHLAE, 75/ h P2 KU 2R A b, R SEBILE
BT AR R

B AT S RTIEPE T ST B M e RTTH PO RE TP EGR L 0l
AT A AR, R ORI A Al Rk, BRI
1 A BITEROEEESUR, SR, UL
g B XEEXEOT R, 2 BA PR LA
Eta NN R I o 70 = T Nl = N 7
FREE & B SRS BR, RE i S Bt 515
TOREB R E AT E ARk, WA .

b g b Sk v VPR 300 FEE U 25 3 >60% + ik 254 45 E U 25 % <40%
IR A 2 R A AFEE NRERIFE S, FHLIUI RS A T XU 7K S e T 5t

FRIE ML Mk, EMRTEEERES, BT
PSR (5 5 A

HEEHA H R G HEA PR A )

HEEILEA PO ARAT B 47 PR A ]

R P G 2 S PR FHGELSIR S A FHGHLISIR S C
NEPIGEE R 50 | 002057 002058

WA WK TIPSt | 32,213,407.58 1} 1,142,194,923.06




TR LAE R IC B & RUIE YR 5L 5 2016 SE 5 1 T E4Rkh

| B

3.1 EEMEHER

8 FEYUFHERMESERI

Bpr: NRMot
i
B YIUE S LA (2016 4 1 H 1 H-2016 4= 3 H 31 H)
HERFTLER S A HERFLER S C

LA O S s 260,417.72 14,928,534.80
2 A A 292,850.88 7,751,131.79
3LV 355 4 3 20 A SR 0.0087 0.0048
AR FEE T 1A 32,603,801.13 1,155,035,499.58
5 A EE &t B 1.012 1.011
3.2 EEHFHERN

3.2. 1A 5 MR S0 B E K 2 R 5 R L4 B e i 2l =R 1 LR

1. FERFHLERE A:

\‘ — TG
|k | ek | oo | TR - -
bred @ FEED | mlsne | HHiEE | 0-© | @-@

WE®
TE=AH 0.90% 0.06% -7.98% 1.46% 8.88% -1.40%
2. HEREHLERS C:
\‘ — TG
|k | ek | oo | LR - B
T © | weEe | ke | FLEE ] O70 ) 00
HE®
TE=1A 0.80% 0.06% -7.98% 1.46% 8.78% -1.40%

322 HESAREMURES RHHEMKRAAZ LIS RS Rl o R 22

B’

FERBTHLIE R B R A RO R i

R R 5 b 5 H A A AL f 2 1) D s o0 B I
(2015 4 11 H 19 H % 2016 4F 3 H 31 H)

1. PERFHLER S A:




TR LAE R IC B & RUIE YR 5L 5 2016 SE 5 1 T E4Rkh

1.51%

0.00%:

-1.51%

-3.01%

-4,52%

-6.03%

-7.94%

-0, 04%,

-10.93%

-12.06%

-13.56%

2016-02-03 2016-02-18
[— hiREniBRSs — Ls|

2016-01-04 2016-01-19

2. PHUFHLIERE C:

2016-0=-03

2016-03-17 2016-03-31

1.50%

0.00%

-1.50%

-2.99%,

-4, 459%;

-5.99%,

-7, 49%,

-8.98%

-10.48%

-11.98%

-13.47%

2016-02-03 2016-02-18
[— hiREniBREC — L

2016-01-04 2016-01-19

2016-0=-03

2016-03-17 2016-03-31

T BEMEIR, ABEEROLARW—F. GREERMNE, AEEHEEERAENEeNH AN

BEeH, HEREHAR, AREMTEECITN.
g FEA#HE
41 HRELH (RESLH/PH) FHH

A Jk 4 1) R 4 25 TR YT PR WEZR MY
k4 il il
* s AW | mEA e Vi
H i RIEEHIREL 2015-11-19 - 11 PR SEHE R A




TR LAE R IC B & RUIE YR 5L 5 2016 SE 5 1 T E4Rkh

o, PR TS
Heg, PR
W7 RAvigr Rk
SR, PRI
21 Rfsigrdkaie
SR LA
HeH ez, F
Bz O Rl i 7 2
Rt A

A EEE (VvP) |, L
U2 N 28 e 22 T
AT & B IR A R A
G e R &y
BT 52,2007 E I N H R
REERARAR, &
FEAE: ] 5 WL R A AT 7
ReEa B, 2011
3 HEASEPRTTT
ReHean, 2012
12 AR R
W1 RFEREERES
B, 2013412 A&4
{EHRAREY 21 KAtz
HEeie&an, 2014
9 H BRI
fii ik &k & £ 7 2014
10 HEAT R %
O [Al 4R 5 75 0k 4 2L 4
2R, 2015 4F 11 AE
A AT AR BT LB 5 4
REeg., BfF 11
HEZF MOV AERR o HA5 5
& FFR . BATIEAT
Wi3%78 5 G2 L i 4

E: 1. BEERSLEUEIR AN R G S RANH, RS EEeL BRI H P R YE A =
OUE A E ISR F Y], g2 B < BAE H U1 22 DRI 24 W) D€ e RORRES EL T 20 IESR Molk 4R
BRIV SEARAE K& SGEM GIEZR MO 53 BEAS BB IMED) AR RLE -
4.2 5N A E S B I TEH UL

AN, AR E BN RGN QIEZFR &)« BRI 2 A MU A Al A
FHNEMMRE, R AR SRS AR, AR MG B i 5 B E A 4 5
P AERE PR RS (AR b, O SEE BTEA NRSR KM . AR N, AR IR Ak
AR AR IS RARA AN AT
4.3 AP 5T
4.3.1 AT AE 5 I EERIRAT I DL

AR ENIE I 2 A 1 IEZF B A e B A R AP S H R R, ARGE T (hiR
FGEIA WA R AL HERINEY, BT GO PGS 5 AT R EHINED). (Fizz
W RIEHEINE) (BT RZGEHINEY AT MREI AR, W R A R



TR LAE R IC B & RUIE YR 5L 5 2016 SE 5 1 T E4Rkh

GIER GG BES) PRI A0S, AR BIVEA R G 2 BT R 2k . A ) @sr TR
PRRZE AT R R R AL BE, AR RIS R R ek &, SRR 32 5 B i
R GPATHRIT R P, B TR RAEABR FBARAE A T2 5 E N S8l it o
JR G TE A A FIES I S 2E A RS e, 5835 - R B R P B S5 A5 M, MIVE & T 552 1)
MR R, TEGRIUES BT AL A BER G AR M R, MRS E B B RIS i
BRI A APl B A S AT NS A AT ISR RS Bk
FRAAR A28 5y 1 R AN 45 SR (A 5

ARG WA, AN T RSP IEEEROC T AP B A HE , R IRA A R BRI AN R #%
WULAAERAL T BRI G PAT WGP A S5 15 08 B G S AR T 13 5 AP 45
BRRA GBI R AR B A TR PTG, ARSI AR KRR E ST N,
4.3.2 FHEHAT RN LT

ARG, AEEEREIUTHLZHITA.

AHEIN, EEEHARREFTERRLAES H5NES AT M R H R0 5 Beg 5
) 5122 By B iR 2 H S B 5% 1 .

4.4 5 H A SR B R SR Ui B
4.4.1 WA TN B 4 B SR RS A b

1. BMEATE i

[EIANEGF T, AERG UL N RE(HZ IR I R B IS, 36 B2 R X 25 1k
Wb RE, —ZEEE ISM HliEL PMI 550218 [+ % 51.8 /K7, #iliinifsses,
Sl R YERFTE 5.0% /0 47 . —ZEFERR I X G IREFIS A I35, ik PMI F8 450/ 17 2 51.6,
CPI [F] HUsE3&E /Mg T B 2-0.1% /47 R EI R EIREIFAT R I FIa bk, SeEkM# 2015 4ERKH
JAIEZ 5, SETCHREUETE 2 94-99 A A+ 1 X F] B R I 5 .

[ Py 2 5 5 T 5 7 7 30 < R SR A A IR o R S s i (ks B B e AT N AR R
G TR A TR R, AR NAT IR R . BASRE, SUBTRARSIE L PMI 2218 11T %
50.2 SRR LA L, [RDHRFr T IME R L E 1-2 H Rt 5.4%, 61T 2009 4FLRHTHL
Ko NAEGHKEIIRE, RBIEU =SSR E.: PG/ NERE E 10.2%, H
PRI St — 0 NI 2E-25.3% /e 47, [ E B3 7 B i /MR Bl TH 22 10.2%K0/K~F . J8AK T IH
CPUBZE WA IS IE, /Mg AT T 2.3 A 41%MK T, PPIIRLLERIGA BTl s, A HBkimdi N &
-4.9%75 A7 o

2. Ty el



TR LAE R IC B & RUIE YR 5L 5 2016 SE 5 1 T E4Rkh

BikRE, —FEPHRAENTER ETK 0.27%, FHEHRATAEGSMIEE EEk 1.03%, Fk
A AN FREC R 2k 1.27%. [RILIEN G2 M2k b, et s i MEpe . BAKRE, 10 47
WIE il ai 2 2.82% AT 2 2.84%, 10 FEWIERfT (EIF) URaiFM 3.13% 1472 3.24%. Tt
M7, —ZE AT B MBCR B AR R A, A TP MG EHR 3100 1270, EEEEHR
BOEIR LB L IE, Bk rb . SUASKE, HUTIR 7 RIEGRIZRIELE 2.46% 4, B
YA 4T Sbp, 1 KRBTSRI ZIAMEAE 2.02% /41, e 2R Tt 18bp.

R, — 2R AR R T B 8.07%, BAKERFER ST TR, AN, bEg—
BRI NI, MG OR300 5) 2k 10.88%. 9.69% K 13.74%: M ilids
BANENE, BT R B AR AT BRI, H e B AR e AR U KT
AR A% I e AN 2 AP TR Se e — B 1), (H 5 R4 UMK
2, ks LOIFRAZE S REETTS I, —ZE LIELHE T 15.12%, AR KRR
TR 300 FEECN 2k 13.75%, H/NSLRGTREUT R 17.35%, QNMVIRZEATRECT 2 19.31%.

3. IBAT T

—FEBEET MR T, GrTi/MER . SRS L, FAVRRFGE M WAL L
B, BS5HEBARTHLS, RACECE LM, & E R PP s A, SRR
J& B e
4.4.2 5 WA B L SR L

HARBFTHLE A: #% 2016 4F 3 H 31 Holk, ABESMWHRALSFEN 1.012 J6, AEEH Rt
FAALEHE Y 1.012 T . 2R ) AR B SR ATAHE I K %y 0.90%, (A0 4% bL B R HE A 2 % -7.98% .

FHARDHTHLIE C: I 2016 4 3 7 31 HoMik, AREESMRAIFEN 1.011 76, AFEEHK R
FAALEHE Y 1.011 7T ZEFE Y AR SE S AR AUAHE I K % 0.80%, (A #0457 bL LR HE A 2 % 9-7.98% .
45 BEANXMNERET . EHTHEATWES K HERE

JEHE AR, SIRAVAEMARERFIRSN N 4EFRFZR TN, (H2H] T EBE 5% M
SIS INE T, bR AR BT T S B IR K I )T Rt — 40T, B ealik &5
SEPEMIGEL . T3 272 GORUE IR I 07, 2250308 N AR T IR, (R BB
SO L BOR B SR, Iz B MBCRAREICE, SO AR — AN R ST e Fal
W S . EMBORERR, B BN M MR E G R E I E WA G . AR I BB R
IR AIE, SATIRBBR, B B MR s B 75 . T30 2016 4 7R I BUBURE ) B BT K,
TR MECR AR SAa @i e, 2R T S5 S AT R, P gt — B, 8.
Tt AFFHSTIH, EEIIGU FATEJRBIEN T, Bk 5 MBORAERE M miA e, 2

5

7



TR LAE R IC B & RUIE YR 5L 5 2016 SE 5 1 T E4Rkh

T 3277 T S N AR IR S A A . AR B BT I, By 9 < RlRURS: S AT R A R B R
SR IESE, R ARAT WU 4 S SR Aokt B SR VL RC L R B, PHRANE S B Ry 7K i3 /)
WREIR, TR NS RTRERAEBCR S 487K, il Bt o MR _ BRI 4ERR BT
MG, gia Lk, JATH 2016 4 —F L GFF T IA I E S HIWHE IR .

—FREATICA T EGE, FNBCRRE KA PTINR: Atk . Rk B0
LR ERGE P AT dESl, —FF R T RS IR Gt — D 2, —FEYNER
RS 70U, JE 40 XS A B — B MBGRA 3 1 — X FEAE R B . Tttt 2016 48—/ 00
T BCR TG KOV E, B B i DUBEE U A SR IR ECR . R R KoK
B ) R E B, SR B IR A R R R R R I T, AR AT
SRR, FEERGHEERITE, PR ARAIMRE Lt RMECRA RS 5 S 2R T A
BEA, TOTHERATIR) 7 R IBIEA R A7 IR FFAE S B IX 0], FEARAT 18] B3 i IR DL B AT B2 AR
o MM, HIEFEE R RN EAT BINE AR R R s, B4 TR REIE, (HiEAK
XS KTHIRA R . BRI PR M SRt & I 5 N adF BRI G T3 % . BRI B0
ST e RAE ARG RO A T T 2% 1 R R A R B A PR Z2 IR A K- 2 A
7, R 2T RE 2 /MEBEIEAL, it R M AT A A IR, Keim i R AT REAFAE B AT XU
EGUTH, ST AR TR, B Ped el g, REXREMEIFRER, —
TR BCRATAE N SR L S A A, MRS XS BRI et Al o

HARBAE L, 4R — @ MALAT, REREEAN], HHERCE, SN &KRE™, HHMILE
MG e i, 3& 242 SRR G A H OBl . et i, Bt 2o, fa
R T UL SR s AR (g b 55 2 PRI SCRE i TR AT OO i R LSS, T3 B AE — € I
R, BN S S ETE S EBEATH, RT3 &L SER L

TR, BATR — WK EE HI AR 35 FI AR 2, DR NI RAT (1R 3
4.6 REWARSHAANBRES K HERE HH

AT G AR AR N R H B S — A AR H R A R AN B AN A Nl R B i
{IER (35 s T A DI D [

& BERAEGHE
5.1 MERBZESHHESHEMN
. 3L 4 MR PR
5 IiH () L (%)
1 &R 22,516,331.94 1.58




TR LAE R IC B & RUIE YR 5L 5 2016 SE 5 1 T E4Rkh

Hor, e 22,516,331.94 1.58

2 [i] 72 AL 7 $5 F 1,236,271,005.00 86.83

Hr. i 1,236,271,005.00 86.83

B SCRRIESE

DA%l e

SR AR

KNG Rl

I e TN
i

6 AT H AT A1 152,912,903.68 10.74

HoAth 25 11 7% 7= 12,093,735.27 0.85

8 it 1,423,793,975.89 100.00

5.2 HEWRIEIT LSRR ERRAS
5.2.1 REMRBAT U RHEPRAREREA S

A5 GRIES| ~RME O
A PR ARG M.

A A TNk |
et (%)

W

AL

il 1 Ml 1,086,042.18 0.09
CIVANEE WA NI /S WS e Y N1 I A 2 -
jeissin4 36,234.48 0.00
He A E
paliibe e ] a4
ERpIE L4

5L BAERE BRI - -
a4 13,235,455.28 1.11
i Hu 7k 8,158,600.00 0.69
R GG T 25 R 55l
FFERI A AR 55

IR ISR 28 3 it A B
JE RS« B ERAN HoA IR S5
HE

PARAMSTAE

Ak ARE AR R

Zia

nw| DO |T|0|Z|IZ|rFR|e|—|ZT|O|M|M[{O|O

&1t 22,516,331.94 1.90

5.3 WMEBIRIEA SME G138 HBIR/NHRFF RI BT 2 BREE B B A 4

FE | mEnm | mEmsk | ) | anmion | SEeweg




TR LAE R IC B & RUIE YR 5L 5 2016 SE 5 1 T E4Rkh

H LA (%)
1 000002 Ji Fla 340,000 6,395,400.00 0.54
2 601318 ERIES R 120,000 3,817,200.00 0.32
3 601398 T HRAT 850,000 3,646,500.00 0.31
4 600016 RAAT 400,000 3,644,000.00 0.31
5 000001 P ARAT 199,977 2,127,755.28 0.18
6 000031 R b = 160,000 1,763,200.00 0.15
7 000538 “FHEZ 10,000 613,000.00 0.05
8 002791 IR BH 4 3,973 149,345.07 0.01
9 002792 I A 3,081 135,440.76 0.01
10 603861 EPAEE 4,056 96,735.60 0.01
5.4 |EMRIEBIFMFFIRNFEFRELE
o . . o B 4 T P
e i 75w 2 S E () {8 E (%)
1 [ K {197 42,031,005.00 3.54
2 P AT YR - -
3 KA hies 102,480,000.00 8.63
Horb: BURME SR 102,480,000.00 8.63
4 ik fii F5 120,288,000.00 10.13
5 Al A Rl % 55 799,896,000.00 67.35
6 o 61,713,000.00 5.20
7 Al (AT A2 #f5t) 669,000.00 0.06
8 [ERZea:N 109,194,000.00 9.19
9 HAth - -
10 | &it 1,236,271,005.00 104.09
5.5 MEIARIZA RMME G5 EES T = 5E LB/ R ET i s B4
SR vk
5 gAY i g7 44 % g (5K 2 S E (D) HHE L
(%)
1 140407 14 4% 07 1,000,000 102,480,000.00 8.63
16 *Efe4
2 041652009 800,000 79,816,000.00 6.72
CP001
16 Xk
3 111610155 600,000 59,574,000.00 5.02
CD155
15 B34
4 011599985 500,000 50,160,000.00 4.22
SCP019
5 011533012 15 T 500,000 50,155,000.00 4.22
SCP012

5.6 WEFIRIEA RME GBS T 13E HLBIR /NP B 8T +48 B SCRAESS S B A 4

10




TR LAE R IC B & RUIE YR 5L 5 2016 SE 5 1 T E4Rkh

ARIEG AR AR ARFTA R SCFFIES -
5.7 WEFIRILA RME HEEEF =1 E B/ W T L4 5t & B R 40
5.8 MEFIARIEA M E G TS F=58E LI /NHEFF BT 42 BUIE B3 B 41
ARIEG AR AR RFEH BUE.
5.9 e HARATE GBI BT 522 5 o i vt B
5.9.1 WMEHRAREGHFNMIGHREF B2
KBS ARG N AR S BRI ST
5.9.2 AESR R BRI RINBHBUR

AR R AR XU PR RN, DLEMRE Y H B, AR T i tt . EHIR
E¥s FERRAIELF . 2 TR IR 5 2.

AR GAEAT BRI DR BT, REE SR i A e i s T R st i, eSS
JBcHE DT ) BT R LS BB A o AR B O 78 0 25 IR IR W DR WS a1k« i3
PR X AFAE, I BT E . A E SR, BRI, DA R AL A AR AR R
5.10 s HARATE SHH 0 E BT 5732 5 et B
5.10.1 A E BB B R

AREEGAR GO BRI E AT, TR R UK
5.10.2 ik HIRATE GHH I E BT S O R a8 40
AEEIRE YA RS S E TR
5.10.3 A3 E BB VAN
AFEGIRE WA RS S EBUHTHRE, TR

5.11 REHAMEME
5.11.1 AFE B FT AU IR R AT EAAIIA B R E R TSR, BE R 2
AT —E N ZBIATFETT TS .
5.11.2 AFE G BT AT 44 B A G R E % e B SE
5.11.3 HAhZ THF=H R

75 K ST
1 17t ARIE 4 416,108.31
2 RESCIE 775 Bk 4,999,379.56
3 ISR -
4 R A, 6,662,950.57
5 JEYAT 5 15,296.83

11




TR LAE R IC B & RUIE YR 5L 5 2016 SE 5 1 T E4Rkh

Fot SR

FefE B

6
7
8 HAthy -
9 &1t 12,093,735.27

5.11.4 & HIRKEA AL T BT e B35 B 40
AT AR AR R FF AT AL T F I ) Al R 4 555 o
5.11.5 & HIARATT42 B A7 FEULIE 52 PR A% L A 5 B

T

o | e | maeg | FOBZREAN | SEGVF | GLLRNE
FE | BERRE RRERE | ommee | i) 5

=

1 000002 7 FEA 6,395,400.00 0.54 HORKHI

5.11.6 A GRS HERFAMSCFHRE S
HI ISR U BRI, AR 7 B AN S T I Rl BEAA AR 22
& JTHAESHIES)

AL

T H FELHTLER & A HAUELBIRAC

AR S A < 0 S 35,137,769.13 3,952,848,128.27

AFR A WAHE 4 5 a4 i 443,470.66 579,649,163.55

e AR A HA 4 8 (B 477 A0 3,367,832.21 3,390,302,368.76
AR ISR BB A

AR A FH A TR A0 B A 32,213,407.58 1,142,194,923.06

g EeBEANZHEARERBEAESFRL

7.1 EEERANFHELAESHBRINER
AR N < BN R R A S 00 4
72 HEEBEANCHEARERELEESET 5 HH
AARE TN, FEEE RIS B 5 P, R s E AR G

8 #AXMHEF
8.1 HEXHHEZR
1. CREUEHLE RGN B IR & BN R R e R e & )
2. CRAERBTHLIE RIS AC B VR A BUIE R4 A S A S0 )
3. (P ARET LIS R B R & AU B R e AR T U0
4, P ERIE 2 SR I HA A
8.2 FFIUH R
FEGEPNAFESIEE N, JREET FEEE 25 www.bocim.com.

12




TR LAE R IC B & RUIE YR 5L 5 2016 SE 5 1 T E4Rkh

8.3 B HFR
P 0] DAAE T O [A) N B3 8 HE N a3 & 308 NPT e B 25 i), th vy 2 ok 3 4 H N R i

www.bocim.com 2 [

FRESEEARAF
—O—"ENH=+—H

13



