[ Ik 22 2 W IR S RUE SR R B R < 2016 450 2 Al s

ERZEE R RIERRTES
2016 £F58 2 FRM G
2016 4 6 A 30 H

EeTEN: BERZESEEFRAR
ESHEN: LiBHRKRBITROARAF
wmEEHBER: —O—AELH=1+H

1013k 16 11



[k 2 58 W R B IE A BT 2016 SR 2 TR

8 EE#ET

FEEHARE RS LEFRIEAR RS TR R RICHE. R FPUER R B R,
FEXTFL YA LS HER PR e B AR A ) S BT

FEIEE N B R R AT IR A IR A AR AR S FRME, T 2016 42 7 H 18 HE
AR R SRR ERIIAR A G EENE, REERKABTMMAAERERICHE. RS
P R B B KR

e 8 BN R v DL A F B0 S 51 10 J U B FH R < B (HANORAIE RS B — TE M) o

F GRS BUF AR ARRERI . B XK, R0 AEAE B DR ST LA 40 e B A
e EE AV LR

ARG I 55 B RER W 1T

AAREWIE 2016 -4 H 1 Higs 6 30 Hik.

& L=

H TR B e s R A
B4 F A0 001221
He 477 FLRIFFRE
e a RN 201545 13 H
0 SR I <5 47 0L A 1,945,484,672.06 1

BT S Rl SR AR B EIEM A ARG K
5 HAR

ARG ML E, RIEEMATREEY . Bk A
. ERTIAMR ST IE, SRG s R tERTE
BT, RN BRI 2B 1 TR KU K
B A ARG OHMEREAT VPO, B Sk & B R . e LB
RGP EE TR S BC E o FEA RS A B XU
HIPE N, BRI B M E T %

FERBEEAR 0 EARSE G E BARYE BT ARIRAIRE S BEAS K




[k 2 58 W R B IE A BT 2016 SR 2 TR

AL I RE ST AL A A AP RBEAT ML £ [RII
AR M2 Gr G DU AT B I L

FEMIZRITE b, ARG R B DU — i 2 1
R 557+

D EH%ES S s

2) BFIROL A ARRAEHIVFE T He e BT I dat s
b R AT 575

3) FERIARIBRANE S RS R A S aTe ~, 12
P2 2 i AR R B A A E AR R AT B R, T3
5 5 MR ARG R 52775

4) AFEARTRYL, B&RGORKERSET], ¥k
WM RGE . € MT R I A R

N&5=a5E % PR 300 5 H>R5%+_EAIE[E [ 1550 <75%
JRUGE AL 2 AR AIE B TR At v U 2
=L IN 5 Bk 2 e S P A PR A 7
SR INUN R AR R RARAT I IR
B R (A TR Ek2EERA A HEt &= IRE C
B RIS AL S AR 001221 002187
e AR T &8 7 R 6 14
1,656,796,154.69 1/ 288,688,517.37 ¢
B

3.1 EEMFHER

8 FEMEHIRMESHERI

Hfr: AR
it
F B 55 FR bR (2016 4£ 4 H 1 H-2016 4 6 H 30 H)
EtzE&EERE A Ht 2 &R RE C
LAAC Lo e 16,937,107.41 2,656,765.98




[k 2 58 W R B IE A BT 2016 SR 2 TR

2 AR 17,827,003.28 2,851,049.30
3N 14125 4 A4S R 0.0104 0.0099
A IR I A 1,759,065,806.06 305,833,936.43
5 EE & A 1.062 1.059

e 10 A eI et fia ik S AR L Bt et  HARION O 2 S22 sh it )

FUERA R 2 S AR, AR A Cse B et in A 2 Fe i e A2 sh i i »

o So A (R BE R
2 BRI SN GHEARA BRI NI 5 2 - 05 A 914, I i < (1 HR sk ] 3% 5%,
TSR SE it ZAR T I AT

3.2 EgHERIN
3.2. 1A 5 MRS B E K 2 K 5 R4 B e i 2l =R 1 LR
1. HERZEERE A:

(R ES

‘ b G e
FEIE KR | EG KR | gt _
BB - ‘ xR | O—6 @—-®
/\7 7 I}ﬁ’ S N
@ WHEEQ | RS HED
TE=1NH 1.05% 0.07% 0.05% 0.25% 1.00% -0.18%

T BRGNS HEAR AR RAT NN 5 2 A I,

LTIy

2. HEXREERSE C:

N IR T S

. MRS d0Ex"
HHEIE KR | EEKER | LGttt -
Bt o et 5 THE 25 by O&E) @—®
® HEZE® | RO HED
HE=1MH 0.86% 0.08% 0.05% 0.25% 0.81% -0.17%

PRI bt B A Ak = A N SR R SR EDANVN AL R St e B i I N O I E R M N 6 v S
T ECT

322 BESARAMURESRHHER KRR REE RGNS LA RSt

B

[ 3K 22 85 B VR SR I BT R
FUHFE IR R 5)Mb G AR AR T R ) P s B H50 HE

(2015 4% 5 F 13 H % 2016 4 6 H 30 H)




[k 2 58 W R B IE A BT 2016 SR 2 TR

1. HEZEERE A:

5. 12%

4,59%

3.06%

1.53%

0.00%

-1.53%

-3.065%

-4,59%

-5, 12%

-7 .64%

-9.17%

2015-05-13 2015-07-21 2015-09-28 2015-12-06 2016-02-13 2016-04-22 2016-06-30

| EBRSTES — L]

E: 1. ELEERGENEF RS T 2015 4 11 H 28 HE iU &R 55 %711 C 2%
NI, HNAEEREEE R IATE D SUEHRAZ S, JEA RS 0 BHETF B R 5, 4
Ty 2 % W R A BUIE SRR B R A R4

2. ARESWGEIERERN: K 300 FaER5%+ ik [E i 5 £ ><75%:;

3. AEEEEEFET 2015 45 5 H 13 HAEM. AEGECH NAESESFAENZ HER 6
MR, AREGE OIS REEAIR S WIRAW —F, @OHIZ RN &R - B/ &5 L E:

4. ERFEG N GHRIR A TG RA NN BAE 5 G5 T2, 1H A 2 RS SEBRIS s 7K 22
KT o Ees.

2. EkZZEEIRE C:



[k 22 28 W IR G RS IR BT R 2016 450 2 s

2.34%

1.56%

0.78%

0.00%

-0.78%

-1.56%

-2,34%

-3.12%

-3.90%

-4.67%

L—@ﬁxﬁ:ﬁAo—& £¢|

VE: 1. EBZERRATNEAHE AR ST 2015 4 10 [ 28 FI AR s e & 7 45 241 C 2%
BEEMB, FEARTES TS A W RARE I UUEM A, SR S A E PR A 5, 4
HREE N F B 7 B E IR A TN R S 4 A

2. C BByt b AL A5y 002187, [ 2015 47 12 H 8 HigH4AHN B IWHm L, H
i, EBCEE RSB RIS C RMEILSTERILE 2015 4F 12 A 8 HF MG, o4k
P v i 3 0 2015 4F 12 A 8 HAFMRHH

3. AIESW S EIEHEA: YK 300 FHH0R5%+_F il [ 15 575%;

4, REEGFEEGFET 2015 £ 5 H 13 HAN. AESE O NAREGE RN HIER 6
MH, ARG OIS R AIRE AR — 4, @O A RO & B B A A 2 E

5. iR E S\ EHRIF A QR REA NN S 5B 4 & Tk, TN 2 S SR as Ko7 22
18T s 7.

41 HRELH (RESLH/PH) FHH

FEARTE G i 5 4 22 B _—
1 A
w2 HR %5 MR 34
— e ’
AEHR H HA EAEH




[ P22 32 & IR S ANIE SR R H 4 2016 4E56 2 MRS

R

N
REEsr
.ol
A [E B
B
G
KiRA
RES
e
&4
LN
)77
MAEE
iz
RESR
e
%
(LOP)
. HEEE
LHU
RGN
BIRG
RE
e
G
EZBLIN
NP7
TEICE
RAEM
HEZR 4%
A
B
.
WK 2278
Z R
fic & VR
A RE
B 47
Bt
&%
.
WK 22 3
BRI

2015-05-13

154 (H
2001 i)

R, HHRFPETFEE A
AT FIIES A R ST A R A
o FE, MRIRE GRS E A
B 2 ) % 7 i B | 2 WA £ 2
WFFT 51, KR S FAT PR 7] 3
A, RERSEHARA
A [ S SR AT O e S P B 3
R 42, 2008 4F 10 A
E BB A TR A A, BT
FHHEE AN, 2009 4E 3 H
% 2015 4F 3 AATE B i ak s A
FFFIE SR RS RS 4H, 2010
6 H % 2013 7 HHTE %
150030 25 157 25 B AIE 25 45 8 3 4
G4, 201141 HFE 2012 7
H e AT B 22 55 i ik 2R B Bt
RERESRM, 2013 4 7 HT
] Bk 22 XU A it 7 2R AIE 5 4% ¢
#4 (LOF) ME4E&ZLH . 2014
412 H % 2016 4F 6 H AT E %
5 O3 KA 5 R 25 5 3 410
e, 2014 £ 6 HEFEE
TG 2 fi e 22 4o J K TR A IR 25 45
PSS Z I, 2015 4F 3 A
FHEAT: [ 19t 22 3 22 R e B VR &
EHFREEEMES S, 2015
fE 4 F AT E B F R
BIRGAIEFR GRS RS AT,
2015 4 5 HEHATEEIK % & =R
GRS R RS RS 4H  2015
6 H AT E 2 % R A
BHIBGANFR RS E S,
2015 4 11 e e = Pt f R
HRERGMIER R EREE LS
B [E] I 22 il R R (5 e S 4%
HHSH AT, 2016 4F 2 Hi
AT B B R TG L B R G A
s e S e P R ey L
BHIBGANF R R S E S,
2016 4 3 H M T EIpe e 2 fafr
PN RS RIL M e A e S s L




[k 2 58 W R B IE A BT 2016 SR 2 TR

Fic 1k
B RAE
ZF BB
Hh ik
B4
.
PS7gh
R A
ik
ZF B
Hh ik
EEa
N
P72
R
P B R
B RAE
FF B
Bk
Eta
N
P72
o R
P B R
A RAE
e
w4
N
ks w2
FaptrRA
REH
EF%
WA
ez

f

OB
& o =

>

B B (G T S gE

&> | B
B e

=
¢

E8 il

o)
- 4
=

2015-07-15

54 (H
2011 L)

S, LA . 2005 4F 7
H %2 2008 4 7 HAEHRMT % )7
PRI A R 2 7] (5 22 72 S A
A PRA FD AR P A %
) BT —HN . 2009 4E 3 H % 2011




[k 2 58 W R B IE A BT 2016 SR 2 TR

7 R 3 AAE BIIm AR BE VAR
fic &R A A (R EWIT RGN &
A HBIE FRAFD LS HIPAL I H &2,
IR BT 2011 4 5 H IO B2 ik 4 4 2
e BIRAF], JitEAs T 5AE H
&% T A AR, B oL B
. [ EWANL. 2015 4 5 H AT E %
5571 PRSI R VG E R A RIS R
EEH FeRELT, 2015 4£ 5 AR
Tigz2it! A [ 16 22 XUEE A FH 5t 27 B IR 5 45
HEF R B4 (LOF) 44 P . 2015
T4 7 HRFTERLE S RA T
(LOF) IS A e S B L8

Bez

H,

e 1. LM EIR B EIR 0 A AR A S H
2+ EFF MNPEER I Gt ISR AT W A TAR 2 4R IR

4. 28 BANR G N A E BT A H R

ARG A, AREEEENRIET (R ANRIIMEIESR s %) (ARZEERS
RESF B A ek G B R SHABMIRIEEE I ISP RE, AE MG B oo
JEAE B FHEE I 7, FE AP S I RTIR T, A e B A AR A it A%
BAFEHAEA KRB G S R e M E, oI H IS M ErA AR 2847,

fEay

4.3 AP HERUHA
4.3.1 VA2 I EE AT 1 L
AL E BN ERAMPIERE MM N AR, HEIFE% 1 (ER RS EHARA A AT
R HHIEEY (AN TR TR HHI ), H PSRRI WHFE . IRBTRA ok
A7 A A B B R vh 38 R SRR 55 0Mb ST DA 45 5 B2 4 BRIE S AH SR R %N FA S
AN, AREEHNRPAT AT ENME, AP GARBRAE, HiRE
BB ARG RGN BB USRS T M AT L A8 AT A LI
L5, Mgt MR MHATIR S WHBIR O LA R 8di A AL AN FHE T 7 26 AH AR AL 1N J
AT RGP AT G R AT 5 0 Mt RGN R AL A 152 5 i Z2 3047 7€ 3
s RGO A .

AIMEWN, AFE NI RN G S 505 At se bR B 58 5 e i i 32



[k 2 58 W R B IE A BT 2016 SR 2 TR

Gy B AR K IE R UES 2 H R S%E DL . 2138 5 il FE SR HAT IR 0L R 4
4.32 S AT AL TR Y]
AR S A AR R A AE BT BE 3 B 24158 5 RN e a8 (R JC VA AR (R S B A S0 AT

4.4 i 1 9 FEE G PRI BT SR AN b B R B U
4.4.1 75 I N B G BB SRS RIS/ E i

[FIEREAS 2 221, T 4 I ME A SRR R, BT I T — U R
BEN5, 6 HJE, &5 E0T. thfb, REEHAREX Y 1 FELTR BN E5)8E, BURAE
WAL SR, BRI A ATAT B ARG XUy, 1 A& Rk il e . i3 i i as
FIHENT FRERIE.

IS R GBI KR AR, fERARE b, AREGBEAES 7R, Bk
Z 5 THRRE, BERNEeE SR EL T mitsitheizs, S 7 Rttt %8
FIPY A A 325 A i eb et I 147, T R4E CPI Al RES I R IEHE, FrLAfES H
D AR FE G N TR HIR AR GZR B L. AN, 53 Red FAT L 2 7] 512761 55 7 HIE
e, KT RRe T E B BRI BigE . DIATESAE G R B AT IR Bt RIS T — &
W & .
4.4.2 5 BN E GRS I

AREWN, HEZEERS A NHHUHENKRN 1.05%, RSB %N
0.05%; FIkZaER RS C IMRHNFHENKFEN 0.86%, FIMNLS AL HE A%y 0.05%.

51 MEPRESH-HEHMR

B 3L 4 MR PR
7 TiH SHIT)
L 451 (%)
1 2R 74,998,498.17 3.63
Hop, R 74,998,498.17 3.63
2 [i] 5 WAL 2 5 1,677,415,486.40 81.15
H, fiik 1,677,415,486.40 81.15

10



[k 2 58 W R B IE A BT 2016 SR 2 TR

B SCRHIES - -
3 )T e ; )
4 | EROATA BT ; )
5 | EANREERTE™ 200,000,540.00 9.68
Forbre ST [ 1) SN B 4 il
i ' '
6 | WRATE SR A At 79,890,422.92 3.86
7 | HAR &I 34,854,994.83 1.69
8 | &it 2,067,159,942.32 100.00
e TS ARRRE, T A ST REAE R %

5.2 REHRETILN RO EREAS
5.2.1 MEMARBAT A RHIRARER R AS

(e

e S

SR A AN |
el (%)

PO NI e 4

o

R

fill g b

47,616,275.44 231

LT 3T REROKAE R R

R4

9,642,300.03 0.47

HERFIZ

4,529,248.80 0.22

ACiEIsk . A REAHEEL

I [ |m m | |0

eIV QA

5 RAER . ARG B AR RS

70,492.40 0.00

[ ]

SRk

13,120,055.40 0.64

Dl

A G AN 55 Ak 55

BEABETEAEANR 55k

20,126.10 0.00

KR PR TR0 B

O |z |[Z |r |RX

JE R RSS  ABBAI Al IR 55

11




[k 2 58 W R B IE A BT 2016 SR 2 TR

P |[HE ] -
Q |PAMMESTE l -
R ik, &R . -
S |&E l -
pan 74,998,498.17, 3.63
E: HTFNESTIAMERE, 202 M5 &1 gEArE R ZE .
5. 2. 2 REBARIBEAT W R ER R R ERRA S
ARIEE AR AR AR A P S E A =R T
5.3 WMEHRIZA RWME 5 FESF = E IR/ NEF AT+ 42 B =8 % B4
B i 3 G R PR
Fa | AR % 2244 FR (k) A RMEQOR)
{H EL51(%)
1 002781 FHE By 204,545 8,867,025.75 0.43
2 000418 INREE A 240,400 7,841,848.00 0.38
3 601009 B RARAT 771,480 7,244,197.20 0.35
4 002792 BT IR 116,431 6,962,573.80 0.34
5 002791 L 121,285 6,521,494.45 0.32
6 002007 L) 192,000 6,028,800.00 0.29
7 000001 P ARAT 675,386 5,875,858.20 0.28
8 300488 THE T H 71,341 5,143,686.10 0.25
9 600829 NGNGB 304,385 4,529,248.80 0.22
10 000625 K2R 330,000 4,511,100.00 0.22
5.4 WG BREMBF BT ERNHRFRFELAE
N B 7 S e OReE
55 75 A A RMEOT)
EERE)
1 H XK i 38,996,100.00 1.89
2 9%1T2< - -
3 SRt 296,638,040.00 14.37
Hor: BURME SR 296,638,040.00 14.37
4 &bt 643,868,724.08 31.18
5 Al A 480,081,700.00 23.25
6 W A SR 216,945,000.00 10.51

12




[k 2 58 W R B IE A BT 2016 SR 2 TR

7 AR ORI RS Hf5i) 885,922.32 0.04
8 EN|Z

9 oAt

10 | &it 1,677,415,486.40 81.23

e TS IARRR, SIS ST R R 2

5.5 REFIRILA RYE G ES T 1E IR/ R R8T A S B A 4

‘ ‘ | ERewEE
e ey mrewn | wE o | aenten |
(L (%)
14 BtiE
1 101451056 R 700,000 | 71,498,000.00 3.46
MTNOO3
157 VL
2 041561031 i 700,000 | 70,462,000.00 3.41
CP0O01
3 122403 15 KAEAR 600,000 | 60,960,000.00 2.95
018002 [E FF 1302 478,600 | 51,707,944.00 2.50
5 120207 12 [EJFF 07 500,000 | 51,365,000.00 2.49

56 REHARIEA RME GES T #E LLINERF VAT 48 B SCRAEZR IR W 4
AT AR AR R AT B SRR SR

5.7 EHREA RIME SES T HELFAIXNEFRRT LA SR HA
AIE G WIRARFFAT ST R BLBL

5.81R 5 HIARAE A SOHME o5 3 & 3 7™5E BB /N R AP B A T4 BUIE S 38 A 40
AT G AR IR AR AT BGIE

5.9 EHREEER RN HRZ S BB
5.9.1 REPRAZES B R FBIGH B F SRR A

AT AR IR AR S5 A e 1 0

5.9.2 AESEH B EHIBEBER

A A IR AR LT . AT AR T, RO b, AL Dl
S ORMEAE BOE BN H AR, FEFSHI KIS HIATIR T, #IHIE NS SRR AR 0T . ARG T
AR IABRAE BT rp, KT IR A S AR M L IR B M R ASRRAE, R B RRIR BN AT . A SR ER

13



[k 2 58 W R B IE A BT 2016 SR 2 TR

It 52, AT SUELBAIIE ia k ea sy, s Rl e i B Hedb AT & BN, TN
PcAR L, MBRGAH G XS REE, AAHABREAG M, UKL S X, Ramdamia
(I

5.10 R & IR A S TR B H G K 5 H LU
5.10.1 AHIEFIHBREBUR

A EAMR I WRARFAT E G5, HEREGUI, R GUIBTHE L, R AR KU B
JE, DAEMREOVEZR K, RARSIEL . SR GG 2, I8 65738 % A
LTI AT I MBI, 45 FE U BT 10 € Hr i 2 SR S BN AS EKCT, S BB B #EAT UL AL,
i 2 Sk Sk B R E S S AT B R R AR . BB B 78 7075 18 [ U BT Y 2 1
e S RSVERFAE, 38 F E U BT o RGeS X e R 0 R Bk RURSE, - im0 H
W [m] 28 s R <R ATAE A AR, DUR B BRARBE B AL & A B RS ) Do
5.10.2 MEFIRARSEF K E RS NHRRHH

A H G AR MR R A B 1R
5.10.3 A E G mEE A

ARG WIRARFFAE G0, AR

5.1 BHA ARG Mk

5101 AAREHAN, AIELHTH T T2 UESRRAT EREAH B IR A I R, Bk
Wit bl HAt — A Z B A TP 5T AT

5.11.2 AFELHE AT T4 MR, BOA BT T R4 A R HE A I S e A

5.11 3FAB B F=H

75 £ FR o)
1 7RIS 82,841.87
2 MR 775 K 240,950.71

3 JSESEIBEA]

4 NS S 34,528,453.64

5 JS2 AT FR K 2,748.61

6 FoAt MR

7 FriED

14



[k 2 58 W R B IE A BT 2016 SR 2 TR

8 HAh
9 &t 34,854,994.83

5.11. AR S HIRKA AL T 5 BOW I T # B fii 27 A 40
ARSI AR AR S5 AT A T F O ] F2 4 5155

51158 H IR AT +42 B R A A FELIE 52 PR L A U B

TOEZRE R | HEREEFST | REZRE
75 I ZEARAY % 2E 44 5 3 \
N RNE(OL) 18 EL 1511 (%) it BA
1 002781 FHE B0y 8,867,025.75 0.43 e
2 002792 I8 T 6,962,573.80 0.34 e
3 002791 XEA T4 6,521,494.45 0.32 e
4 300488 1E#E T HE 5,143,686.10 0.25 BB
& HHAEEHHETH)
BT Ay
T H 7 EEREA E B2 ERAC
ARG A HAH) 25 4 1 A0 A 1,738,608,986.87 288,666,819.09
e HAEE 4 2 H A A 45 31,206.69 522,722.01
el s AR 4 RUIRE (B4 A5 81,844,038.87 501,023.73
et W2 SR o AR B I A
ARG HHHA AR 5 4 1 A0 A 1,656,796,154.69 288,688,517.37

VE: SR AU A T T R A R e NN LR PR B AR A JRE [l 3 B 25 AR 7 3
PR B e i 3

g ZEE&EFHEACHERERERBFEZSHN

71 EGEENEHEAREBHARE S5 NN
AIREHIN, AREHEANRSHEAG e, B s LE AR 4,

15



[k 2 58 W R B IE A BT 2016 SR 2 TR

8 HEFER

BIEEXHHEZ

1\

2\

3\

o [ F M 2> L B 22 38 ' VR R IR P BT JR e R AT M SR B ST
(EERZFE R G IR e &5 )

(I 238 5 R & TSR I B R e S U )

CEE 235 B R A IR B ST E Uil

e B 55 B LA RTE ML BhE

TR NS5 TR HUAF AN E L Ah

+ R EIE M 2 BRI HAh SO

8. 21T HE i
b TRE TR A5 X R X ME IR 1318 5 R B ARAT K E 9 1%

83T R

®dk: www.gtja-allianz.com 2% www.vip-funds.com

HERZESEHEFRAF
—O—AELHAZTH

16



