77K YR 300 L2 PAAE 5 BT i G Hs Bk J7 5 5 2 4 2016 45 2 TR

5 IR 300 BB PAR SR BRI EHES R T XS
2016 £E55 2 ZEHRE

2016 4£6 H 30 H

BEEETEN: BHEEEEEARAR
ESHEN: TERRRITROHGRAH
HmERHA#: —O—AELH+HIH

1013 13 11



57735 300 BE 24 AR AT By BT GRIR BOiE 7 5 B2k i 2016 4R 55 2 TRk

§1 EERR

HE NI 2 JOE FORIEARIR S BT R E R 2 1% SR
B E IR, B S RN e B R AN ) S T AT

FEEE AN E@ERAT R A A PR A AR AT G& FHE, T 2016 4F 7
A 14 HEZ 7T AMRE PR S fabr, SEEMARRASRESAE, RIER
N B RRICER. RS i KR .

B N RTE LAWCAE L B IR S SR N B A IS R 0, (HAVER
WEEE S —E B .

SR S ARE IR REI BRGNS, PR E/E 3% sk
T N 240 ] S A < IR AR S U W

AR A I 25 BERLR T

A HE 2016 4F 4 A 1 Hidz 6 H 30 H k.

N

§2 EHERBE

Fe e RIFR 5y 7R 300 R245 ETF

K4 F AU 512010

A2 gAY 512010

S (S SRR (ETF)

FeaFEMH 201349 H 23 H

IR E AL A | 30,644,002.00 77

B H bR B EREEAR AR A, A8 SRR e 2 R R R R 22 1)
/Mo

P g ANFE G BRI A S, W58 A 4% B FR I Fa 4L
[ ey I L ke B HA T A i FE G I SR 4 B AL,
AR 148 et I B A 1) AR Bl EAT AR L 1
B, BAERFFRIE L 38U & T S 2T TAR)
RSO BT, B 4 B KR IO A 8 45 B 4




57735 300 BE 24 AR AT By BT GRIR BOiE 7 5 B2k i 2016 4R 55 2 TRk

AR LIRS T UG, PLLS S5 IRER R
B H

b & B UK 300 B DA TREL

RS AL 2 ATk G R ISR A Ak G, T XRS5 T 2 7K1 v
TGS, fFREEEERTTgHEE. K5
SNTREN R, FERM S &R HVAREAR 1T
BRI, BA SRS AR T 4L 5
F1 AR WA 2 R AT

HeEHA Gy ik G E AR AT

HETEAN o RS B ARAT IR AR A7 BR 22 W)

§3 EEMFMITMESHFERI

3.1 ERMFHR

Hp: ARG
e A
FE S5 4R bR
(2016 4= 4 A 1 H-2016 6 A 30 H)
LA sk s -122,342.72
2 A A 977,031.89
SIS~ 359 5 <5 Ay AUA ST R 0.0304
4 IR I B 1 E 36,097,724.44
5 IR Ik A BAHE 1.1780

T LPTiR kSR b AR NN EEE 5) 2k 6 1) - T3

R A B KT AR T P s 0y
2 AW C eI s Fa Ak A A RO . Bestiias
AR FIERAH O 9% F S IR A, AR Dy A3 O Se e in EA 1 22 78

WA B RS
3.2 HEHERIN

AN ¢

HAN CAE A e

3. 2. ARG HIE & E IR KI5 RIS 57 LB e am 2 1 HE 3R




77K ER 300 PR 2 TA A8 5y RO TR aUHE BOIE 7= 50T 4 2016 SF 55 2 Rkt

N4
wEe |
e || ok
it U omoms |
e KPR N e 75 % -G @-@
kO | s |
HEZED PR 2=
@
@
S =/
J}?E*' 272% | 1.06% | 1.87% | 1.09% | 085% | -0.03%

3.2. 2B E S A FAERIRES Bt ENE KRR K H 5 RS B
e 25 AR F) I LR
Gy 715K 300 PR 2 PA AL 5 B TR BOIE 7 4 0 e 4
BUHE I K R 5L St LR HE N R 28 10 g 2 A H o0t L 1
(201349 H 23 H&E 2016 6 H 30 H)

TE.42%

66, 86%

57.31%

47, 76%

38.21%

28.66%

19,10%

2.55%

0.00%

-9,55%

-19,10%

2013-09-23 2014-03-11 2014-02-27 2015-02-12 2015-07-30

|— B itiRs00ELRETF — LS|

2016-01-14 2016-06-30

E: BEESEFRAENEREAR, EemPurEy KRN 17.80%, [FL
2 EL A B HE W 35 RN 27.50% .

§4 BEAWE

4.1 228 (RESZH/NA) FH

AR RS g2
SRR

IEZF
Ml

244 HR S5 YL

ﬁ;
IS
=il
pi=:
@
=il



57735 300 BE 24 AR AT By BT GRIR BOiE 7 5 B2k i 2016 4R 55 2 TRk

FIREW | BAEEY | FR
PN L P S 28 N v
& 300 FERAT S RiAC 5 T
TR R EIE 77 17 Bt A e K i 4 B A
B B ot 25 L UND T W BT AN A, BARL
300 =2 &y B i e £k g 20 F W AT
UEFF T 2L S R R 4 1 2 Consumer
oM. 57715 Bk 50 5%k Credit Risk
DA AN G A Al e e 18 FH RS 73
. %73k HRiE 500 A2 5 B Hrim, s
sy | BOURBIESRBUEG M | 0o Pll 3 4
T | BEEL GRS A | T - | | maRA
o DA AN A Al e A Srprim. Ak
B 5 E THRE 0 Jouk sz 4 % H B
BREEMEEEH, 5 H1A H, E&5
VR 300 58 5 RO\ da 2 M, Sk
A SR NI e e B EEEHA
2 B J7IEY R 300 JEERAT R NEIE
SR ) B I R EOiE 2 REHL T i
BREEWMEEEH, 5 H1A ZH,
R R B =R QTR s i
B B S i
4 B 7%
A, AR
GBS =Sl
HIRA = HF
AN
s,
5y )15 4
ARG RIFESLH . 578 EIARRA
K 300 E4RAT S RhAE &) B4 FF GBSty
G R e SN E S BhE. $5%0
K G4 (H 2014 4 06 H 26 | 2013-09-2 | 2016-04-0 13 4 HEAE%E
H % 2016 404 H 08 H). 5 3 9 B B
HIEHEFEH (FIB) GRA M, frds
Al G2, RS EAR R =L TR
IS Zg ] EPSEZEiiN
) )7 IR
300 fRELIE
IR RS
HeAH,
5y )7 IBIRIIE
100 %5 A
VARG R 1
#6513




57735 300 BE 24 AR AT By BT GRIR BOiE 7 5 B2k i 2016 4R 55 2 TRk

HEeHes
H, SHIA
50 &5 i iF
Bih A
B,
5y T IR
100 &5 M
AN G R
RS 4% 8 Ak
SRS
Bz,
5y I 1IEIR
300 &5 !
AN R
R IES
ENQ 8 e
EZH,

E: LGB H I R G S FAEMC H, “BAEH Iy &5 i 1
15 H 3.

2.0E7F MK )& SCEMAT N B2 GIEZFAL AN 3 B B IMED IIAH IR R
SE o
4.2 BENNREY AR ESSIEEIFEB I3

RARE I, AIEGE BN QEFFR I GIE) S50 RIERE K

St TS T XA R O BLE . LU T BUE T
ML ARNRE, ARSI SRR A A A e e, 7

PR B RTRTSR &, B A A NSRBI 2. ARG A, Fgiafk
EE M, TEIE SRR A2 AT .

NS RN L

A DPRE S I AT R I

AT B PN 2@ @A A O VS R ST FENNR SRR . A Z i
FE, BLACGRAER 5 WA AT R O AP R A R B2 5, VI SERTu R af ik o
ARG E BNIGE 1 7R 5 DA BIR T HLAR 58 L 5 8 46 10 P B AN ER R 32 )
WIS, HFEMAZ S PATH TIPS, DEm R s duse e
TR MIBEAEIN, @IS BB 5 R HI AT A Gk, LU AT B R 21X
ARG AWEHN, 2 V56 S AEPITHL R,

> 1

%6 73t 13 71



57735 300 BE 24 AR AT By BT GRIR BOiE 7 5 B2k i 2016 4R 55 2 TRk

4. 3. 2 F S G AT I E T

KIREWN, AFEFERRAES 5T AN S, FHRKR
0138 5 RO L/ B BRI AE B il iR 55 2 H SO =1 5% 58 535 6 Ik, 4
AR E S A R R 5 5 SR T AN A A A R AR I R A1 A 5

RIREIAN, RRIUAIE S A TR 3 EOR A 138 5 AR 2 5k 1) 7 38 5 o
4. 4 R BN TS BT SRR R SR I Ui B
4. 4.1 RS P S 15 U SRR RIS A 2 BT

2016 4 —Z=PE E N R A TR T R AT WA, bR Bt O 0
PEZE M 8 DA TEb 277 R AR Mh B AR ER 1 50N, i % B 4k 229 59,
Pt $ B BB TINEE, SUTIK AR TR R 3 A i
59, HOHTA I ZWEHE R 6 F IR b E Sl PMI FE 4 48.6, %5 H TR
0.6 NME R ZZEFEESI T AR AR AT, 1RSSR I S TUH A B R =,
FEtits— P S DL AR B 7 10 07 20 L 98 7 SR, I 2R B R tH I R R #E =
L EABMER, FRABRBRAE RS T, 36 H ISR RA T # ik, %
BERIWOTRIEIZ AL, £oufafadt, 84, HorS Rk, Mg
FIATP#E, 2R A RTTIGAEREERR ST, Tsl KIEmREs, i ER
EBEBUBN LRGP EZ G ER LK LA, A BRI MSCI fE 3752 B
AR 2R R, ARG A BRI B, R&
TR FURLER DL R 2.47%CE o TEXUS T, K/ B, AR )R
300 FREU Tk 1.99%, GRS 1k 6.72%; 75T, HTF. BRUCEL B
)R K A A AR LK IE R R, SCEIB . IRINIRSS . AR wk 57 5 45K
Begi@ e 0 A P R AR B R BLRLAF, YR 300 R ZG 4R %L 1k 1.87%.

WA AN ARG A IEH ISR, EHET, AT RS IS G, REFIE
SE TR R I S, 0 PR HSORC R T AN I 4 H AR B, P i 30 il A
A B AR s AR BR R R 72
4. 4.2 i WIN R RIS

WEMA R, RESHHEN 11780 Jt, AWS MBS EHBKER N
2.72%, [RGB IEHEI SN 1.87%, HERER R ERIXME N 0.03%, 4F
ERER A2 0.679%, TE& [FIRLE I H brdz il e B2 N .



57735 300 BE 24 AR AT By BT GRIR BOiE 7 5 B2k i 2016 4R 55 2 TRk

4. 4. 3 EENREWAGE S UETF 13 AT WA i f] 2 e B2

JEET BBl GG AR T I T AT XS . BB 2 AT EBCR 0 IE P (]
YA peen M s, ARSI KAE B RORAGIZ DR , B3t BT TR 22 1 [l 7%
AL GG AT e 2 5[R0SRI T o A BT 370 AR OR R R I R XU T
T HATI T BEORTE : e fF AR EE AT HOOR MUA5 P UL #50Fh ACE 44 it e 15 In oK 70 P 4
5 o FE ol RST80T A TR ) i oK 10 S R ANt S 19 s v R T SO A
VARV AR BUR H by (T80 113280 n el 1 52 210 58 R Bk . A IE e
SR VRMERINRs, RN SRR 12T, W BB SNty 1ot
BARE A MBSl N EUGR b £ R S8 07 A S 4k it il ftes
MICE . SRm B R AR, Rt E AP K AT Rp 8 KA o T B, AT
Hh [ 225 T AR BGRIE RAR B AR T RS R FE TR 5 Lo A RIS S5
P22t e YD [ S s PR A o L, DRI AR IS 55 T2 0 A ez A i KR
Mo B EA T SEE AR R, TR, RHEEARCRACE,
fedtr v IFe . EA, Seg Bl ambs, A BTSRRI S AR 5
Mo

TR NOZRAL PLIHRAEIRSI R T, BATKIE IR 241T Mk
FIBCHE T E . H A2 bl B A S e A R, R R P B S S BAR B T
(R & T N AR HESh B2 2547 WD AR T R 2 U, R 24T 7™ St BT BB T3 1
K 2 R A BREVH 2 T SO IARTH 28 e 55 g g » B 25T ML AR KL SR K R e
WK A EZGFRENBT R A5, SRR 5E 1 95 1 B2 25 AOI B A B R %
I, KIREWIJE RGP A SR EAT RS J7, 45 B A m B E &2 k4
Fadd iy LA Bt 1 1 B2 25 O ARER ) T 300 B 245 Fia AE S AR AL &L

VRN R BT R G, I o Wiy B IR AL L B M, D™ At 472 il
S H AR R A BBt F bR, 18 SRR i 12 B R R 1R 22 1 e/
AR IE I R ZGAT WG K AT S A BB SR AT (8, i 5t LA,
4. s G AR STFE ABEE ST HERE R A

AR ], AT G IAFAEESL: — A LA H RS 5 E IR T 1T 73 ot
2

ARG W], AFEGIFAEELN A LA H RS 5 E IR T 1T 73 ot



57735 300 BE 24 AR AT By BT GRIR BOiE 7 5 B2k i 2016 4R 55 2 TRk

o BTHE=HEN T EEZ T IAERN, RESK IS,
§5 BEAGWME
5.1 MEMKREE T =HEBEMN
RS B
5 I H SH O
Ikl (%)
1| B 35,219,532.37 95.24
Horre R 35,219,532.37 95.24
2 | [EEW AR BT - -
Hrp. fiigz - -
B SCRHIES - -
3 | mEeEAR - -
4 | pRbATAE SR - -
5 | EANRE ST - -
Horpre SRl ) S NGR 6
SR ' '
6 | BTG HEAT &6 1,756,091.23 475
7 | HAh B 2,899.70 0.01
8 | Al 36,978,523.30 100.00
e ERA AR IS IR S AR A, 11 5.2 A TR & TR
B AL Y1
5.2 MEMREAT L KWK ERFALAS
5.2. 1 MEFIRZTWHRPTARERKLAS
‘ 1t e . R 4 B
R GRI&| AFME o EH (%)
A [ bRy AR ol - -
B[R | )
C [l 33,766,826.61 93.54

#
©
=
P2

p=t




57735 300 BE 24 AR AT By BT GRIR BOiE 7 5 B2k i 2016 4R 55 2 TRk

BT 30 R B OK A= AL
\

O

R AN

pra b iEREn iy il e 4

I | | m|m

i ROl
& B B BRI

9,285.50

B4

bl

LGN 55 A 55 Ml

BHEART BRI SS

4,576.62

KA PAETAN 3 3 B

R RIS BRI H AR AR S5

HAE

PAR2TAE

1,438,843.64

A PR E AR AR

»mw |0 |O|T|0|Z2|Z2|r | X |«

VA=A

INH

At

35,219,532.37

97.57

5.3 WMEHIRIEA RMME GRS #E BN HEFRIRT 2 R RS R 4

R

F5 | AR | REAFR e (B ~RME O 15H ]

(%)
1 600276 EL i [25 24 140,263 5,625,948.93 15.59
2 000538 N =] 51,885 3,336,205.50 9.24
3 000423 2R o] o] i 52,167 2,755,982.61 7.63
4 600535 F+h 64,567 2,308,915.92 6.40
5 600196 HERZ 114,233 2,172,711.66 6.02
6 002252 iEE Sn 55,005 2,072,588.40 5.74
7 600867 B IR E 95,039 1,966,356.91 5.45
8 000623 HMBUR 71,296 1,778,835.20 4.93
9 600085 G4 5 54,633 1,627,517.07 4,51
10 300003 SRR 86,782 1,582,903.68 4.39

5.4 MEMREFFFAFTRNBFRRHAE
AEE G AR IR ARFFA 677

#
=i
H
p=i




57735 300 BE 24 AR AT By BT GRIR BOiE 7 5 B2k i 2016 4R 55 2 TRk

5.5 MEHARIRA ARME HFES T F=1#E IR /NEEF Rl L4 fr R R A
RIEG ARG AR KR FH 5
5.6 IMEFARIZA RME LTS = 1#E LI KRR BRI 14 B P2 SCRFES
R EAA
TG ARG AR AR R 7= RIS
5. TIREHIRIZA RUHE SRS FH = RE LB KPR L2 R &R B H
il
RIS ARG AR R FFE 88
5. 8T & BRI A RMHE 5 ZE L F =B E HL B K/ INHEFF I AT 7L BUIE 5t 9 40
RIEG ARG AR R FEH BUIE
5. IR EHIRAEEBRE MBI IR GBI RHA
TG AR AR AR IR 12
5. 10 & HAIR A E SR B E R RSB
AT AR A AR A 0 [H A 12
5.11 BEHAEHREME
B. 11 I AKE G B T M+ 44 1UES3 1 RAT BRI H I M A SL R A
SER S ik H AT — A2 B A TR BT ST .
B. 11, 2 AKEGH V(M 44 W I8 A i H L 4 5 TR 1 45 e R 5
5. 11.3 HoAth & 10085 7=

] K s )

1 FHARES 2,680.53

2 IVLLETIZR oK SN

3 oz A

4| iR A 219.17

5 O AT FR K

6 FoAt SR

7 R 2
8 HoAh




57735 300 BE 24 AR AT By BT GRIR BOiE 7 5 B2k i 2016 4R 55 2 TRk

9 &t 2,899.70

5. 1L 4R 5 IR A RO AL 5% B YT mT e i fo o A A
AT AR IR AR5 A AT YT ] Fe 4 15257

5. 11 54 5 JIACHI 42 I 532 Hh A A At 52 BR 175 0 1 i 1)
AT AR WA+ 2 ISR T A AETUE S PR G DL o

§6 JFBAEEHIR

AL A
55 S ST S 4 0 A A 32,644,002.00
A A 4 i PR 43 5T
Pok: AR I G T R 3 2,000,000.00
e WAL AR R B 0
i A SRR 2 < 7 A0 30,644,002.00

WP S BRI E I IME L 4,470,268 17 BRI & B ETE &A1
1245 4,470,268 117 -

§7 ESBEANZHERRSHRRAZSFR

71 Z&ETEARESEERIRINHBRL
AR A FE B B R HF A AT A
72 BREEBNZHABEAREBRESEES 5 A
AN A A < BN RIS R A e R L el SESEAREE G A

§8 HZHAXHHER

8.1 £EXMHHER
1A B IE S 2 4% 2 75 3890 VR 300 5 2 TLAE 22 5 BT s o i HiE 5 4% 11 5%
SRR SCA
2. (G J7IE)IR 300 BE 25 A58 5y BT TSR BOIE F5 4% 1 ik 4 ik ;
3. (HJ5ikiiR 300 B= 25 P A RS 5 BT ISR HOIEZ# P B Jk e 388 WMD) s

F12 k13 W




57735 300 BE 24 AR AT By BT GRIR BOiE 7 5 B2k i 2016 4R 55 2 TRk

4 BN 55 GRS ATE LR
8.2 UL R

7N T IR X BRVL T IRIRT 2R 2% 30 ) M 4ERAT KK 40-43 #%.
8.3 AFHR

PR IE BT ) G 2R A ], A AT 4 A 2RI S AT B A

BT kB EEEARAT
—O— LA+ A



