FEZR AT R 500 T 5B TFF

B ESER

7\~

2016 4£ 6 A 30 H

=5

5272

HEEFHAN: BRHHmELSETHEFRAF
HETEEAN: PTRHBITROERAF
REZEHBER: 201647 A 21 H

TR BESR
=R

ER &



HeFRAA R E 500ETF Bed% 2016 F55 2 ZJE RS

§1 EEHRR

HEE N E S LEF LA S R R AEE BB, R SRR B R,
FEXF LA AR LS RN S R AR AN I B T AT

FEIEE NP ERAT RO AR AR REAEE S FE, T 2016 47 H 20 H B 7 A4#HKE
I AR SHERIIAIR A G EENE, REEZNEMAEERICHE. R FHERRR E
ey R

Fe G R VR LR F SRR 5T I IR0 FRAE PR 0, (BRI R & — e A

HE AN SO AR AR RE I BB AR, FBEH FEAE AR5 PSR B LA 40 B i A
2 SAINEEE VLR

AR R 55 BB R 2 O

AAREHIE 2016 4F 4 H 1 H#EE 2016 4F 6 H 30 Hik.

§ 2 LM

2.1 EE& RS0
B4R HEZEAAFR HIE 500ETF B4
oA 001214
Y (SR LTI R
EaAFAMH 20154E5 H 13 H
e BIR B S A0 B 300 359, 931, 168. 25
. SRR S LU M, 8 SR BRER W 25 P A R B R 22 1)
BT H bR L
/M
A HE 4 HETRAAER THAIE 500ETF (et 4y . LM
b HHIE 500ETF /& K FH 58 4 B il S A HHHiE 500 Fi &

FIREE RS IE S S, ARSFE@E R TER
FF HAIE 500ETF SR b 25 b s o v 1) S5 25 BRI o

AV £ b AR 95%+H1iIE 500 T E i 2 Z+ 5%+ AR T VG I AF KR e (BLE)

KREEE N FRAT SR HHIE 500ETF MBcH G, R £ 2
BB T H AR ETF SBL b 257 P A0 o 1 55 2 R o BRI

IS A B 5 I AREEL GRS HIE 500 IR DI, AKX
RS St KT i TR A R FUF RS 5 TR
[EEZEE SR

HEEHEA R e A PR A A

I N T EHRAT B A R A F

#
N
p=i
H
B
p=i




HeFRAA R E 500ETF Bed% 2016 F55 2 ZJE RS

211 BEREESEARER

B SR HEFR A S 1 UES00ETF
e AL 512510

et A2 5 I TR
HEAFARMH 201545 H 13 H

TG A T ISR S HIES AL 5 P
EHIN 20154F6 H 12 H
REEEHNAK IR S E AR A A
FEEHEE NAR Hh EARAT I A PR A 7]

2.1.2 BREESF= MU

B H br

R EREEAR TR BRI, 18 SR ERER i 2 AR R R ZE I
B/ M o AT 1400 I S8 R R Al 128 B2 A5 11720, 2% AN,
FACERER R ZE AR HIAE 2% AN -

L SRS AFe 4 FERAGE A EHE, B 58 4% IRAR 48 500 %
1 IEEZH R B A AL e 4 I SRR R A, AR AR 1)
i B I B A R (1) AR B AT A LU RS . (ELE DR R
L CINTRaI A ) T EBOCIERAS B E R I ZE 0,
B &N I8 FH oA A B A B g R A A S I S
PR B, BRI AT RENNIE H AR TR AR .
b 45 b A FE v HiE50045 %
AR 2 REAE AEG R TR EMES PN &S, KRR
BN DT RNE . —J7 1, AN TIRAG MRS fidr
MESERMMESNS, HREMKGEEE S H—
JiT, ARG TR AP I M fe SO B e, K
FC RS RFIE NS B B8 S5 bR AR B R BE A — 2
§ 3 FEMFRIFMESHERIN
3.1 ZEME IR
Bfr: NRMt
FEM 55 Fa b WEW ( 20164E4H 1 H — 20164£6 H 30 H )
L AR B s -9, 460, 428. 73
2. IR -1, 590, 374. 97
3. IIAY 2 B A A S i) -0. 0041
4. AR EEE T 1E 217, 088, 386. 49
5. BAAR L S A 0. 6031




HETRHA B AL S00ETF Bz 2016 E55 2 BREIR S

3.2 S FERI

3.2.1 ARG RS HAUFER KR KIS RS R A & 1 HLR

BB

ERIERRS
O

ELIEES
RbriEZ
@

b g LR A
R EEHG)

A BRVCBE
e
0

O-G

@—-®

dE=1MH

—-0.51%

1.55%

—0. 46%

1.57%

=0. 05%

-0. 02%

3.2.2 BHES & FEMURES BB R THMENE KR35 RS B Ak
mERAF ML

21.08% 4

23.3 1%

15.54% 4

7%

0.00% 1

=777

-15.54%

-23.3 1% 1

-3 L0E% 1

-38.85% 1

-46.62% 1

HE G B T VYT A 5 b DN 0% L B W 2 R 1 By e #4on LE

2015-05-13

?I: 1\

VR [T 1 . S SRS SO SO SRS SRS SUS s

001 O S S SRS SO SO SO v A v SR
FOLG-0F <17 |- ettt Tt
TS T 03 L AU S SN SO - SN S SN S S SUSUR SN

T - T T S e £
DT 11 N . S e S . SO S S A S
P01 [ S S St S U S S S

L1} o0 1 11 I S S . S SO - S AU SN SR S S
PO15-11-2G|----bmmmmmmmb e e T e — el [NV RNV S S S N

LI F T 1 0 1 P S

L1} -0 B L 1 | P S S YL SO N T SO S S S S

AR 1 11 1 | O S
0160128 |- -
LV T Fe 0 .S NS S 1

[ 0 DRI B — B L A 2 |

KImH#I28 2015 425 H 13 HAE 2016 426 H 30 H.

2016_03_08...“.. S S S

IR 1 T | O S S

VR T LV i S SO i S

P 1 | S S

T R T L i S S S S
EDIE_UE_IE...“.“.. S T, — "SI NS (S N [ S S R —— R

2\ HEEEFME, A BHREEEFAERIE 3 MHNVECH, BRI PARA TG % T
BB ] IR RIBE G S RS DA (D0 BEBTEE e i L], BIASE G5 T HAR ETF 1
EUBAMIG T 5 <5 B8 74 ELH 90%.

b

N
p=il
pi=:
=
=

=




HeFRAA R E 500ETF Bed% 2016 F55 2 ZJE RS

§4 BEAWRSE
41 EE&2E (BESZEND BN

w4

HA S5

FEASTE G 3k g 22 LA
fR

RN | EEEY

EFR LA
FR

L

e

ZNE- Al
22N
I

37 04 11
Eigsylay

2015 45 H
13 H

15 4

M, 15 &FiEgs (4
MKZ2 Ty, 52 B K22 45
AL, 2000 4
2001 FAE IR LA
o 554 PR =) 5 55
TAE, 2001 4E 2 2004 4F
PR EHARA
Al IR FEEAZ A 0L, 2004
T HEMAERAR, F
(5SS YN
ZHBFE . 2009 ©F 6 H
EAT A G i IR AE
) _FUELRIAE 5 BTl
ARG REEEH,
2010 4F 10 H 1 Hilgfr4e
Z M 45 HB B R
W, 2011 4F 1 HEHA T
16 Z2 k4 B IE R 4
ETF KAk % bk
/N ETF BRI G A4
ZH, 2012 £ 5 Hig#H
FEHEZRMER )R 300ETF
KA AR 300ETE
B a2, 2015
2 AR RN
B A . 2015 4E 5
H O AE 4 28 0 Ei e
500 ETF ez piisi vk
500ETF eIt 415 4
23,

4.2 BEANREHASZEESEERM T ERB KA

A A A S IS TERT S AR OGE . LR R A A2,
m AT

#
(&3]
p=i
H
B
p=i

AR E R SR AR




HeFRAA R E 500ETF Bed% 2016 F55 2 ZJE RS

4.3 AP HER U
4.3.1 AP 5 H EKIBATEN

RSN, AREGEHARE QEFRRESEHARAFZSHERSEN) WEXK, &
WERF e B B SRR, ANTERT . S PRI SR S SIS AR AR ) AN [F) JE 5 A W R A A Ak
SR BT FRIATT 7 it o RV ) R SRR AR A TR AP R A IR L . HARAZ 5 B B 4 4
A RINE . R R A BT BOL FE A%, (RS B I AR R R R3S 5 R G AP AE S
BOR A VA 5 B STt . (R, AR B0 40 2 S N B AZ 5 AT H B P A v Ail . A i 40
W, BB AFAE 5 ] SR PAT IS DL R AT -

4.3.2 RHEIBHIT AR E YL

et WP AR R AT G AFHE T 38 B AT N o ARSI K F ARG B T B 4L a8 2 51058 5
P ATESEAN TR H I 100 58 55 AT 8/ B B 28 By & i A2 7 2 H S B 5%

4.4 WE AN H SR BE RIS SR I U B
441 WEPNE SR H RENBIEST

16 4 “IFIIR” 5, EN “LRIEK” Boom, LA NR MR, ARTnEeI8E,
SN, Hh RS2 T Rtk MBI, ISR, LARFFE ST . ST
SRR, BE . T RS IR IR

SRRORA, T30S T K KU ALV 3 e [ fl RR “ RROR A8 SRl i gt R 1 2%, 1D
FERE R R A . 78 R TR AIHE T BT 5% B2 (4 18] ) 7 JE AT 1505 32 AR A R 3R

BT F IR S S R ARE R PR SRR L R O 25 B /NP R 8 % SR AT A B %
Wo AIREWIN, AFEEM BITIRER -0, 013%, H 45t BRE BN 0. 027%, A H #R
FRIRZEN 0. 037%, BUFHSEIL | AL G 5% H AR,

4.4.2 WEHAE SR SR

BEARREWIR, RIGHIIFEN 0. 6031 o, Ak &5 HIN I G M AU E 0. 51%, A%k
< B St U HE G 0. 46%.

4.5 BEANEMET . EFNH IATVWES K HERE

TEL B B AARE AR S M 78 R AT TR IRA R R KE R, = AR “iiTs”
A 1 NERR B, SEBAEHEIR NS, < [ RR G X R B Tt RS AT e by, [ BRIBUR A
FETE o G20 AT A& BB UM TE N REF R /M. 2. QT I K. byt ™55 &5 1 5 52
i B INBUR B R BT R F1, T =R ARG (RRFE 6. 7% A . 3. ARMIERAA SDR

6 11 |

&)

I

2

i

0
&
=



HeFRAA R E 500ETF Bed% 2016 F55 2 ZJE RS

Temnl, NRMEREESINA, Wil QDII2 FHURA Bk, —J7im, KRS

MR P—J7H, e WE e m AT AR RRER

BURBCR PR .

§5 REAEWME

5.1 REHRZE SR HEHEMR

AN B Ak 527 AR S PRI i 25 B /MG B I B, NI e 15 B N ROR 5 L Gk
HAR—

i H

e () e BB L] (o)

R it #5255

13, 026. 00

0.01

Horp B2

13, 026. 00

0.01

M

205, 194, 537. 77

93.99

[ 52 Wit #5 %

Hrb: fiid

Vi KR

R E R

BRI A AR R

TN Rl B

Forpre S IE ) SENGR 65
BRI

HUT AR 54 1 it

12, 687, 704. 50

5.81

H A5

412, 594.72

0.19

it

218, 307, 862. 99

100. 00

5.2 EHREBAT W ROBER R A S

A5 (&S] ARME (o) i R P IEE L] (%)
A | A ARG B - -
B | Kb - -
c | il - _
CEVANIE W NI /S W& sV 1 £
Dl miy ) )
E | @50l - _
Fo| ERHEE 13, 026. 00 0.01
G | ZEBH. EEAIEEL - -
H | AEmEHED - -
5 ARG BB RS
Ly - -
J | ek - -

b

=

B
s
e
=




HeFRAA R E 500ETF Bed% 2016 F55 2 ZJE RS

R - -

AT AT 55 i 551l - -

BEHABEFEAEANR 55k - _

IKA S ISR L v i Y - -

JERARSS  ABERAI I A AR S5 - _

LA as] - -

PAMA 2 TAE - -

D AN P4 - _

»n (= |Oo | o =2 |1= | | =

2
LA - -

&1t 13, 026. 00 0.01

5.3 MEWIRIEZ A RPME G HES T P#E AR/ N HEF IR+ 42 BER R R B 40

- _ SHErEFE L
Fe | mEEen | RELR | KR B | ARiE GO 5§;1Zfﬁ
1 600120 WL AT 600 13, 026. 00 0.01

5.4 REMREFHFBF O RNBEFRE LS

T ARFESARE A RS B

5.5 MEFAIRIE A RMHE b 2 S 158 LLBI R/ HEFF BB T4 i 4 58 FA 40
T AREEAREWIRARFFA LT

5.6 5 BRI A RMME 5 E ST 13E B /M HEFR BRI 48 B SRR 5 R
H

T AR GAR A AR AT B SR IESR

5.7 WEARE A RME S E ST E U FI/NRF R ET T4 R 5T 4
T AREEAREYRRIFA SRR

5.8 & BRI A SME o5 & B E LA RN R BT 42 BUER 3 B 40
T ARG AR AR RSFAHBGIE

5.9 W EHIREA RIHE SEER T HE B KM HEFRIET T 22 SRR HA

Ty
J\ 708

T seum | gasm | sfrt | mma | OTME AR e

5 e *%)




HeFRAA R E 500ETF Bed% 2016 F55 2 ZJE RS

N | HEZR A
- TR |
1 ETF500 FeHUOH N LA R | 205, 194, 537. 77 94. 52
7,
NG

5.10 R EHRAE SR EPRBH R Z BB
5.10.1 R EHR AT S BB IR A B FF @A 157 2 B 40

e AREEGARE IR ARREA BT .
5.10.2 AEESH B BRBHRKBEBOR
e AFEGARE WA RS BRI
511 MEPRAE SR BN E G ST YA
5.11.1 AR E A BT R H BUR
T ARFEGARRE WIAR KRR E 52
5.11.2 REPRFESB RN E G KR CRHR 2040
e ARG ARG IR AR KA E 5t
5.11.3 A H BB R VR
T AT AR HIARSF A E G5t

5.12 B4 A& e
5.12.1

R 3] PN R < TR R - 44 TR B RAT AR B D
HAr—FAN2Z2 AT AT T

5122

ISZSEMER, 3 FE AR 15 il

HEWG NIRRT, A BT R e RS S R A

5.12.3 HARTE =M Rk
s 475 SH GO
1 A7 PRIE 4 4, 259. 24
2 | BBGESEHE K 402, 592. 55
3| NSRRI -
4| ROCR]E 2,343. 28
5 | MW HIEEK 3, 399. 65
6 | HAhRYEK _

#
©
=
H
B
=




HeFRAA R E 500ETF Bed% 2016 F55 2 ZJE RS

R 2 -
HoAh N
f=ann 412, 594. 72

5.12.4 R EHIRFEA KL T Fe I I T #5851 35 BA 4N

T AEGAR T WA RRAT T H B0 T 55

5.12.5 R & WK AU+ 48 B R A AL TIE 52 BR A 00 ) i B
TE: BEAMEHIR, ARG+ 2BEE D AR IESZ BRI L.

§ 6 JTIAE MR

B iy
T35 HHH R A0 B 401, 107, 907. 63
A5 HH A ) 4 B T £ 00 12, 458, 726. 86
I 5 7 JEH A i) 2 4 e B[R] 47 0 53, 635, 466. 24
o5 SR S AR AR S B (s L7 =7 B
HH))
i 5 AR 5 4 A0 A0S A0 359, 931, 168. 25

§7 ZREEBHEABHBERTREREARESEN
71 REEEANTHEREESHFRNFIL

W .
72 EESHAZHELERESRAEZLT 5 HH
e T

§8 HEXHFHEHR
8.1 ZHEXMHHF

—

v ARG R R I et S AR S A
v ARER GEEEFD

v AREEEH FHEFR B

v AREEER FEETID

[\]

w

S

%10 T 11 W




HeFRAA R E 500ETF Bed% 2016 F55 2 ZJE RS

5 FEGEE LSS B ALAE . B LI

AT AR X AR 1199 FHERFLIE ) 4 1 S8 17 2
8.3 &Y H R

P FH AR BN [ S P 2 ), T AR SEE I, e E AR S G 5E i, &
WERSEHENERZMIESEF AR AR .. FF RS AL 400-888-0001 (HKi&k?h) 021-3878

4638 AW MHE: www. huatai-pb. com

HEFRFA T 3 4 B R A A
2016 £ 7 H 21 H

#1101 11w



