ST IE 4 FIRIF AR E S (LOF) 2016 45 248 4 o 4k 2

SR EEEFIEFRERES (LOF)
2016 FEPFEEFREHE
2016 £ 6 A 30 H

s

SEBEN: BTEEGEEARA T
HEFE N P EAOARAT B A IR A7
HEY: —O—/"EFE/)N\H +HH

2



BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

1 EERSR

SEMANER S, EHRRUEARS IR RRICHE. RS E R, 7
P A B S L AR PR 8 B AR AR il SO R ST AR . AR EEIRE R =02 Uk
M FEREFEE, JFhEREKER.

BB AR A rh B A RAT B A IR A r ARG AR5 RN E, T 2016 4F 8 H 19 HEH 1 A4k
TR SRR ERIL. FNESECE L WS itk . REAGIREFAS, REEENE
AFAERRARIC B 1R PR RA B BRI -

BTN LSEE H . BR300 SR N A R 3, (EAORIE R & — e A

HEE I A G AR AR R . AR, 308 LM BT Y Sl LA 20 ) e A
SRR VLIRS ST

AR AT B R A T TR AR R IE S, BV AR T VAR A, I R AR R IR

AR I 55 BORER 2 8 U

AAREMIE 2016 -1 H 1 Hi2® 6 /30 Hik.

b
()
p=|
Pz
)
N
=il



BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

2 FH&EFN
2.1 BEFEAEN
G TR %715 4 F 8 (QDII-LOF-FOF)
N TR VEY &
4 ARG 161116
55 AR 161116
HeisE A 2R, EAiFRE (LOF)
EEAFAEMH 2011 E5 H6 H
RGBT ARG E AR AT
EEFEN RV R AT B A R A F]
el WK I i AU 528,005,672.22 {5
H oA RTS8 ANEM
IS T FIIESR2E 5 B FRYIRES A 5 At
EHTHA 2011 411 H 8 H
2.2 FHE7F=
#FEHiw ARFEGIE R4 = K AR e .
AR K F A T X [ bR o S0 A KIS AW, SRR RSN
B B AR AR BRI RS AP AR A, DL S S5 5 A o 1 XU A
N MR ERE B, 3T S ETF. B MREERE 7 DL HAR ¥ 7= 1 L 3l
fic & .
b &5 L R v PMEEE T M e M it ERBL I 3 4 (RI0RITED
HEETARIEXNSE S M EB AN, AR E. HEXREARNK
S 2 S HAh G PR 2 (R HEAT RS E . AFESHIRIES SN AR,
N ‘ AR LRI S BUH RS R S 2 S M Fr . ah, AREFERE
WAL, AR A

23 ZEFHEANMBELSITEAN

i H FHEEHA HEFLEN
4R B ITEREE AR A AR MV ERAT A R A H]
"4 7K W&
EEWE i
kR HTE 020-85102688 010-66060069
ViGN ) .
CERaif ] service@efunds.com.cn tgxxpl@abchina.com
B RSS WS 400 881 8088 95599
R 020-85104666 010-68121816
2.4 AN B RSN R T A
IiH B3 A5 B M e] BEANGPEFRE N

The Hongkong and Shanghai Banking

% TRV
4 5|k Corporation Limited

b
w
p=|
Pz
)
N
=il



BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

IEERE: FE LSRR A A
S R TaPN U]
?EI%“ AL ‘%‘ = me R
Ik 0 *éfﬁjl%{?kﬁfk_ 15 FH0 L EE6
WEGE | X
25 [ER#BE TN
B AR 4 A P R IE S N ELIE X X http://www.efunds.com.cn
PN T 90 (X 2RV BTk 4 B

HRAT K 43 #%

3 EEMFHEIRMESIHERI

3.1 EESTHEFEMM 5ER

s NRMx

3.1.1 BREBIEMIERR

WEH (201641 H 1 HE 201646 A 30 H)

PN TR sl g -10,605,288.76
A IR 89,222,729.01
DA 3] 35 4y BUA TR A 0.1487
AHAFE AR B A G K 2R 23.97%

3.1.2 JIREAEAIER

W& HR (2016 4£ 6 A 30 H)

AR AT B3 e 3 440 4R i -0.2927
AR L 4 % P21l 398,859,964.65
AR B S B E 0.755

T LR 3ESVSHEAR A EE R NN 5 2 A IR, TSR e SePriicas K1

E- S Rk

2 AW O S EE R R A AR N . Bl

HABYN CANE 2 SRMEZE S EE) ER

HRBHE IR, AR AL C S et in A2 e E 22 st .

32 HEEHRERIN
3.2.1 EEM PR ENKE K5 RIS B R a2 1 LB
b 45 s
N o B B ﬁ%iz
BB ¥4 D) BKRbR | FEER b O—3 @—®
F =) (B
@

ot E—1MH 8.95% 1.37% 10.17% 1.53% -1.22% -0.16%
HE=AH 8.95% 1.08% 10.11% 1.19% -1.16% -0.11%
it £ H 23.97% 1.02% 27.72% 1.21% -3.75% -0.19%
it k—4E 19.27% 0.95% 21.09% 1.12% -1.82% -0.17%
k=4 11.36% 0.85% 20.14% 1.02% -8.78% -0.17%
HESGFAEMGE | -24.50% 0.92% -10.42% 1.16% -14.08% -0.24%

¥4yt 2201




BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

I | | | | | |

322 HESAFAENURESH TR THHMEM KRR K& IH 5 R LS B AR e 28 R AR S K H
8]

Oy 7 I8 A EBNIE R B 4 (LOF)
18 Bt E I K R 5\ g b R N s 2 g S e A e
(2011 4E 5 1 6 HZ 2016 4 6 /I 30 H)

25.77%
19,33%
12.59%
6.44%
0.00% { WS o 1| 1
-6.44% |
-12.89% 1

-19.33% n
|

AP
25,7 7%, h ‘J 'IH ’l
1 1 J

-32.22% [\ _
s f
s Wy

-38.66% J gt

2011-05-06 2012-03-14 2013-01-21 2013-12-01 2014-10-11 2015-08-21 2016-06-30
|— BHESETH (p1r-LoF-For) — LB |

e LA GRS RS C 2 H Oy AR T
2. ARG B FRAEREREIIR, HemPUFEIEKFN-2450%, [FIHML S HE R F

-10.42%.

4 EEAMRE

41 BEEBAREEEIER
411 EEEBARAERESNER

2o b AL I S UE I 2k 42 7 [2001]4 5 3CHEHE, B U7 ik B e BT IR F] ROL T 2001 4R 4 17 H,
FEMBEA 124270, FETFRAIER. TN B sl Rl KIES ARG 75 E bR A IR
NEl BITE G EHARAFETAE . HITAFORBUE T, BUSTHS SRS, BEFE
WAERTERIRTIR T, il TS A A& A SEEF A K 2 LS, DU R BE ., #1
VERZMEM BAFROR LS, BRASTHIZIATT . 2004 45 10 I, 577 ik US4 [ 4 2 (R it S s 5

522 T



BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

FENTEM. 2005 4F 8 H, B TiAHAFESIESRTTEANTERK. 2007 4F 12 H, SEHAE
I A HL R (QDID &H%. 2008 4E 2 A, S EHFANFRE R H- SIS TR B2
2016 £ 6 A 30 H, B ki FILEH 92 R34, 1 REHARELSMEZA 4 E IRIE S H e

HE. DWVES I ER P EEHNS, EHASERS S 4056.91 127G,

4122 &2H (RESZFENE) ”ESZHBFEE

A EAMESET |
w4 % B R ﬁﬁé B
EROm | BEAN

RIEGHIRG LI, 507k BK
JRARUESR 3 B 2k 4 ) S 22 PR

= AR T WitBFs e,
7R ER B R I R A % LTI, 8

S DA TR L v
B SIS 2T, 57 g;ggfﬁﬁ
8RR A RIE SR e LR

T | WESAE, 5IIEVRT LR | 2013-12-17 : 6 | e
ERNES RIS IR G2 Py
ST IR R B IR AR e
PG I E 5Tk L

M RGBS U R B
R e

e LA AEER H A1 B AT 20 50 9 2 25 1 g ISR 1 SR s 3.

2.0EFF MV & SCEMAT L2 GIEZRAL MO 2 BER A BRI AR R AE

BNIMREE S MANEE B, AFEE 2 TG R & S AT & ST SRsh L.

4MR%5 2016 £F 8 J1 20 H (57 ik s EMUESF R A E (LOF) Rg2 AT A ) , H 2016
8 H 20 Hig, FHAFHMAARESNESZH, WMBBRKEHTARES RS ER,
4.2 BEHMEBE A £ 3R B B R N AL R A

AREEGARIEE B AL BR o
4.3 BINNHRE WP A £33 MR8 5 B v i 1 B

ARE TN, AEGEHNFHESY GEFREESIE) SHREREM LRGSR, EE&H
FEULH B RIE SR E , DS T8 BUE TS RE A NS R, REWTEH.
B DT SR BRI IS R B, FEAE RS O RTER T, RS B AR ECR R 7. 1R
AAREIN, FESIEEEEEM, TMEERSHIA AR EHAT .
4.4 EENIHREHIN AT S B E U
4413 By il BERI AT 0L

ARFEEEPNS AL @A 2 IIEA BT IR e SRR SR R A P X 5 AN [R] $E 9E 2
6 713k 22 71




BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

, VIEBIERI aL . ARG E NI E TR LA B A SR FRA L T % 30k P A B | EE AN
iR Gy A, [ B AR B A T 1 A8 B R iR S AT A, LIRS AT RE A (R T 5 A 5 4B A
Fro AIEIIN, A5 B RS ABIT R R

442 ERHIT RN EBHLH

AR, RRIAIE S T RE BN A58 5 IR R 415 (K R 558 5 o
5 BT  H A E E HR SR R ML SR B 6 5 B
4.5.11R & A E G B H KR AZ /R0

2016 4F AR S O ARG R TTIAR IR GBS . W BN AN 1061 & T/
", eE Tt R 1377 HIu/8 R, FARAERRIRIA ] 24.9%. SERERSAEARARIABI LT, LB T
MBS, #HAEGENHEBENIE TIPS, SEE R R 0GR T A A E R, 4
RPN TS

AHL PR N H O, X — R — 7 RT3 3 S0k 3l KAl R BT AR,

— 7 LRSS RE Tk Z B AL T IR AR S KSR Ran DR & O E, W
77 By GBI
4.5.21R E A E SV BRI

BMEMEWIR, AIEGOBUFEA 0.755 T8, ARG WM AUHE K3 23.97%, FHLSiLL
BB 28 0N 27.72% .

4.6 BEHAXNERET. EHFTHRATLEH N HERE

JEYE 2016 4F N AE, SIREWATEHHELIRFSE, SEE SR E MRS, ARG
AsElte HATH AR T2 BAEE WIS T RIS, S MR TE SR IMEFI R R AR A4 B
FWE] 30 R G RRR 75 2275 SR S iR O W 5 87 LR S, TEANHE MEI BRI SR, BB
RERBRMECER S . FR, BTENESNES R RGNS, B RSEN ATz E
MR . FEMZ MR SR, EERTRA PG, X &M T RIER I 3 .

HeF I Ee W, RATHERF TR B ST, JRERRR RSO L), MRS T
TGRS 1Bk LUK S5 TT BE P AR FHEL, 04 F SE 23l AR A A B 2O B 4 B e TR 4R
4.7 BEAHREHNE S ERFSF TN B

ARG NF IR A 2 T o EE 2 A O B 4 A R DR T A 2058, W 4 BT
FEA BT PTG . AR ST ARSI E AR JBAT (8 S (T L A% T

ABESEMANRAGERA S, AFEZARBTEMAERRS TR, P, e e o,
PR . R SR S N AR R . (M2 R 2 5 ST SN e FIE AT B Ak

]

F T3k 22 01



BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

EHBCRARERY, RS MEEBENMYERE. MERASRARAZFEMIESR. Eehbak, A&
FREEEM, RaAris. KB, G et e EE ST mr T T /). e
LM Z SAME I ATNER T, (BAS SAE AT VA ) R 28 R SN HH AR E 3T -
AAREWIN, Z 5 ERES 7 Z IRAAE AR T B R 28 7 2R
FIEGEHNCS T REGUFICEHA R TUEA 7 L AIEREA IR AR 2 F RS, HH A%
29 5E 53 N FEALARAT W R T 39 B 58 5 B 22 o (R 51 55 it R £ Al (B K0
4.8 NN 1 P 2RI 2 o1 L UL A
NI AR A 31 PN R ST M 20

5.1 WM AR SITE NEMFEHLE A

FEFEEAZE SRR, AEESFEE A BNV ARAT Bt A7 PR B A% 57 QUE R 4R B R 0250
FHOEEE R I E LA A F . BB E, NAESESGERAN—5 T8RS E AR
AW 2016 4F 10 1 HZE 2016 4F 6 H 30 HEGMI BB, #AT MAH. MOLR it ENR
TR R, INHBEAT T NS, A NFART R R e A A AR 2t 1T 9.
5.2 FEE AN RGN AES BB BEENTE. BEIFE. FESRESERNUH

KIEENINA, GBIk ESEHARA AR GRIRIEE. e ErRTH R EEen
T FR U R [ A A% B B < B T T SRR 7y A5 e et b, ANTEAE A0 B R B A A A 2 AT
Ny AEREIAA, ERGESE T QEFFRBTIEEVE) A EENEM, B BB TS E g% R
BB [ R E HEAT
5.3 FEE AR ARYEFERE M EERENANES. EHAEBEREEN

KIEENINA, GITEESEHARA R KERKEFESFTE GERRTEESE B IR EHE
50 R HAASVEREE IR, B < BN P G ) R 455 R RO AR B <~ A BEAR TS T O S5 b . 1
BRI WG Wit . REAGIRESEERE, M. 2%, KRR HERE
EFREA AR AT A

6 FERMFLITHRE REHT)

6.1 FErEAME
2t AR STk E S IR RS (LOF)

8 k22 T



BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

WE#EH: 2016 426 H 30 H

AL NRMJT

B

FHR
2016 426 H 30 H

FERER
20154£ 12 A 31 H

B

HRAT A7 3K

20,937,680.19

25,492,705.20

gifaf e

19.16

A H PRIE

AT oy P R gt

378,349,661.00

411,605,732.24

Horpre IRERHRHE

BB

378,349,661.00

411,605,732.24

IR

i SRR

LS

TN Rl B

JISCIE S Sk

10,993,031.48

3,321,256.07

YA S

4,315.32

5,458.50

YR

ISEGIAEN

4,609,952.13

366,717.54

T HE TSR B

HAb 5™

it

414,894,640.12

440,791,888.71

PR 2 A

AHIEK
2016 4E 6 A 30 H

FERER
2015412 A 31 H

Fifit:

SR

A2 VG Rl £t

T b A ot

S Hh [ g < i 7 K

AT IESRIE HaK

R

15,220,147.80

6,709,127.00

JSEAS A BN A T

482,222.60

571,738.66

AL 9%

96,444.52

114,347.73

LA B A R 55 9

P22 5 3

AT R B

AT AL,

A A

3 JiE TS AL G5

Hopth fi £

235,860.55

380,787.68

HBET

16,034,675.47

7,776,001.07

B

K &

528,005,672.22

711,159,954.36

922 T



BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

A5 BCAE -129,145,707.57 -278,144,066.72
A EN AT 398,859,964.65 433,015,887.64
FEAPTA B ERRTT 414,894,640.12 440,791,888.71

vE: EEUEH 2016 456 H 30 H, R4m8i#{E 0.755 Ju, 445 528,005,672.22 4.

6.2 A%

2t Tk GiiAH & EER KR4S (LOF)
AFRAEH]: 2016 4£ 1 H 1 H A 2016 46 H 30 H

Hfhi: AR
A3 - 4FRE AT e HA ]
T H 2016 4E1 H 1 HZE 2016 4F | 20154E 1 H 1 HZE 2015 4F
6 H30H 6 H30H

—. A 93,239,455.30 -13,300,469.78
IS PN 98,390.58 670,778.51
Horp: fERCOR RSN 98,390.58 270,056.07
iR AR - -

YRR SRR SR AL RN - -
SENIRE SR = IN - 400,722.44

HoAth A RN - -
285 (HR DA 1) -7,116,378.93 -13,023,052.84
Horp IEERTTIS - 632,905.79
FEEH T -7,116,378.93 -13,703,555.89

(e L ang & - -

PR SRR T R - -

A TRk - -

J A i 2 - 47,597.26

(N AR 5= >4 1=1 NETRIE =]

;ﬁﬁ BriEsesfias (BRE-"SR 99,828,017.77 2.411,652.54
AR R (AR PLC— "5 A1) 246,210.04 -3,790,453.40
5. H AR (K LA 5 1H 1)) 183,215.84 430,605.41
W: =. #H 4,016,726.29 6,029,843.27
1. B EE N 3,099,481.21 4,244,866.31
2. FE 619,896.27 848,973.25
3. WEIRS - -
4. Xy H 73,530.57 712,779.35
5. FESCH - -
Horpe S [0 4 fh B 7= S - -
6. FHAhokH 223,818.24 223,224.36
=\ FIEEH CTHEH L« 5] 89,222,729.01 -19,330,313.05
W AR - -
Mg, #FE GEFTHmLle-"SIHz)D 89,222,729.01 -19,330,313.05

210 i3k 22 71



BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

6.3 FTAEENE (E&HE) B3R

2t Tk GiAHE EEER KRS (LOF)
AR 2016 4F 1 H 1 H A 2016 46 H 30 H

Hpr: NRMIG
Z<H
WH 2016 £ 1 A 1 HZE 2016 6 A 30 H
L& K4 ECFIE A ENEE T
— . B4 i (4
4 @)mﬂﬁﬁ AENE (R 711,159,954.36 -278,144,066.72 433,015,887.64
= ARG E RS A A
- - 89,222,729.01 89,222,729.01
SIHEZE CRIARED
= KA EMHAL 5
HI 31 E AR BB R E I -183,154,282.14 59,775,630.14 -123,378,652.00
WIVEEE=S: VD
Hodr, 1.3L 4 s 261,535,606.77 -80,616,564.22 180,919,042.55
2 B4 L R K -444,689,888.91 140,392,194.36 -304,297,694.55
V. AR mameEra A
43 e A 77 A 1 2 4 1 AR -
5 GFEIRD L5 38 51)
AY ﬁ }l\‘ (ﬁ‘
;ﬁ% @)Ej{ st (e 528,005,672.22 -129,145,707.57 398,859,964.65
L AEEERT LA )
WE 2015421 H 1 HE 20154£ 6 H 30 H
S R4 EFNE A ENEETT
s @Hmﬁﬁ AENE (R 484,849,948.47 -177,580,990.30 307,268,958.17
T KA ETEB PR A 3
- - -19,330,313.05 -19,330,313.05
SIHERSE CRIARNED
= RREME T+
M3 SV A S (VPR 320,580,681.02 -98,321,853.92 222,258,827.10
WIVSEE =S -vilp:
Hrp. 1 RS HIEK 1,615,277,481.52 -527,123,073.82 1,088,154,407.70
2 B G B R K -1,294,696,800.50 428,801,219.90 -865,895,580.60
DU, AR nmiEra A
43 e RV 7 A 1 R G i AR -
&) QR L5 38 51)
. H 2 (E4
j; {;E;K AR (Es 805,430,629.49 -295,233,157.27 510,197,472.22

AR HE A 55 1R AL AR 2

A 6.1 & 6.4, MK H MIIMTIAZE:

FGEHANMTIN: ML, FESHTAERTIN: KIE, S asiA.

11 Tk 22 T

YRES



BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

6.4 REMRE
6.4 1 SEXFNR

P74 R A4 B 4 (LOP) (FiRR- AR &) & b E A I B g I ey (DL R iR
FEEHE 2" IR VFAT[2011]181 5 (KT 5 7 ik B <6 LRI R a5 (LOF) FHAEMIHIE ) #
e, RS E A RAFKE (P NRILAEIER R EVE) Rl (578 # 4 3 BHEs
FHEe (LOF) HeaF) A5 E. @n P EIERas %R, AEeREeaHT 2011456 H
ERAR, RO RA R H S TN 2,657,035,909.18 M3k &4, HAAWE &M BT &
1,549,690.94 i F il . AFEG LM, EARAES, FEMIRAE. AESHESEIA
NG TR EIERAF, MBS ICH T EIE SIS HARTEA R, BEEE A NHE
ANARATIEBRA T, BEAM B =F0E N A& LI FRATERA A .
6.4.2 THR R I Gt Fe il

ANFE G (1 54K AL I B T 2006 4E 2 F 15 H S USRI AA ) Cioll S ) — F A ofe
WY 2% T ELAA S T B R SR E (LA R B RRe Ak 2T HE ). EE IS A ) GIER I 4
FEPEE XBRL BINCGH 3 S<fEEMRE MEEERE>) T EREFF R B Sl 2 miAi (1) GIEZR4%
RESLIZEN SRS (D HEES FBIEFHR RS (LOF) FEE&EF) A EHER 2.
VR Ml Blh o A PO SRR 8 B SO VR BE 4 A7 b S 84 1 2 1
6.4 3WAF AV o> HE I J HoAth A SR e i S B

RIS ARRFFE AT A EER, B9 Se M S e T AN TR G AR A A AU 55 R 35e BA B
AR AL B 2 R R A B S ef
6.4 4R EFFTRAKISTHBUR. St S RiE— R ERE H— B o

ARG MR A S TFBOR . ST Bl — W4 B A — 3L
6.4 5Z B IEHI P

AEEGARRE T2 Z 5.
6.4.6FL 0

AR T BOH [ Z 855 KR I Fi[2002]128 5 (56T I BGRIIE 2745 78 B 4 SCREAC I R P8 260 )
IAF[2008]1 5 (R TN ARA HOCEBCERRE D). WH[2016]36 = (5% T 4T E LBk
AERGAE B AU S M BE[2016]46 5 (O T-E— 5 YAl 4 T 8 e il 5 & il A SRR 11
F1) WABL[2016]70 5 (5% T < AL [F) b A Sfe S 338 (E B M S BUR IFa A ) A H AR SR8 Py 41 4512
RIS 54, F BRI R

(1)T 2016 45 A 1 HEl, BLAATHe T AEEREAAR T ELBILNGER, AEBCE B, 2

=

=
%
A
(=)

12 jidk 22 71



BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

SIS IR A BN Z MO, H RIS BUOBOECR 2 IR ¢ [ 5 sl X B A Ak
AT, 7R85 A G LA B AR AL T 4585

(2)H 2016 £ 5 A 1 Hil2, LRGN E SN Z MO, Hil RS T BB IER, 1%
R O [ 2R B X RS R A AT, AR Y S AR (A HL T ARk A5 B

(3) H AT HUS 10U B B AN IA s, H K BE AP AR BB OB, 4% IR O 1 X st [X
BOSEATE AT, 7R 5T AR AP A B Al 7585 o

6.4.7REEH R R
6.4.7.1 ARG HAFEAEIE IS¢ R BRI Ath B KR K R KRBT R A2 K1
AR A5 1T PN AE A 1 8 5 AR B At B KR 3 56 R IR T R R AE AR AL
6.4.7.2 AR EW EFHE R E KRB 5 K& R]BH
KR R RIS A
5y )7 ik B AT PR A RSN, S ENK
o E ARV ERAT B B PR A =] (PATF T e b B AR AR AT ) HEFEEN. BEHEI
B LI FRITE R A A (B R BRI FERIT) AN RS N

TE: PAR RERSE 5 S 1 WO 556 B A 2 — SBC Rk 2 3KAT 3L
6.4.8 IR K& bAE BT T G IR R SR B T B 5
6.4.8. LiBId REX T 32 5 BT REAT HIZZ 5

6.48.1.1 REXS
AT G AR A I B b A P T L IR oA R A S DRI )5 A8 5 B AT R 558 )
6.4.8.1.2 BUIERE 5
AT G AR A I R b A P T L I A R A S DRI )5 A8 5 B AT IR S )
6.4.8.1.3 FLSCATRERTT B &
AN F G AR A I R b A P T L IR G S A ORI PR 4
6.4.8. 2R B /7 R
6.4.8.2. 1 & EH B
hr: ARG
5iH gL AR AT L A
20164E1H1H £201646 H30H | 2015414 1H 2201546 H 30 H
2 ;;gkiﬁﬁ%/frj AT 3,099,481.21 4,244,866.31
i;%iﬁ%ﬁ%wﬁ i 758,629.54 778,225.58

TE: ARG HE P ARG RT— H IR S B A M LE%IE AR5t tHRITEIT

13 jidk 22 71



BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

H=Ex1.5%+=44 K
H s H R ) <5 2 9
E il — H & =4l
REEeEHEEEHIE, BHEWEFH AR, %A, mESEEANT KA 3 LTEH
NI G U 7 o — IS A A B FN
6.4.8. 22 &IE R
AL ARG

A AT IR
20164F1H1H 2201646 300 | 201541/ 1H %20154£6 130

T H

AR R R < N SAY

B
e RESIEE % (BREEIMEE %) &l — HES ™ AR 0.3% M R 1M, 1HHETT
N
H=E>0.3%+44 R4
H yfg H R S0 o
E Nil— HM RS E
ReEREHE, BHRTERFAAR, HAA, hESEEANTRAI 3 ANTAERN
MEEG I 7= v — IR SR R FE ST N
6.4.8.3 5 RBR 7 HEATHRAT 18] R ML TH 37 B 2% (& ) 32 54
TR AR A B b B AT LA IR R 5 SRy AT HAT R DL T A e (&R 385 .

6.4.8.4 HREKTT E A ESKIEN
6.4.84.1 REMNESEEANZHERRESRBEARSHFR

At S P AN L AR R T BT S B RIS T A BT SRR AR &
6.4.8.4.2 MEARGRESEHENZ S HAL KRR B R A ZE S K H L

T
6.4.8.5 HIKREXT7 IRE HISAT Ak RBUR 53917 Ak A B

619,896.27 848,973.25

B NRMIG
BN A AT G A )
KEJT4FR | 20164F1 H 1 HA 2016 46 H30H |201541 H 1 H% 201546 H 30 H
R AR AR RIS AR A0 RSN
ICFARAT 6,468,940.02 - 19,510,359.20 -
o E RO ARAT 14,468,740.17 97,729.81 49,301,332.73 269,950.08

T AT S HIRAT AR A d 2 N p B AP HRAT AR A BR 2 =) AN 8 IR R ARAT A PR 7]

14 Tk 22 T



BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

R, AT R R B E AR T
6.4.8.6 AEEHERHHNS5RET RKMIESFHIE

ARSI AR I S AR T LSRR AE AR I N 2 5 SR 5 7R B IE SR
6.4.8.7 FAhSHRAT 5 B IR A i B

T
6.4.9 IR (2016 4E 6 A 30 H) ZEEFANREZRIES
6.4.9.1 BIAMGHT R/ RUES T FHIR R MROEZ RIES
A K 4 TC DRI 18 AR 25 T 3 S R 45 A F) e 52 BRAIE 2
6.4.9.2 BIARFFA WE I RS RIEZ REE
AR B G AR A AR AR R A 2 I A5 e S5 A 2 52 PR A 5
6.4.9.3 HIK 5 IE FIE 5 H R N HEI I i35
6.4.9.3.1 {RATH i 5 iz IE 11
BEAMREIAR 2016 4 6 H 30 H ik, ARG NFERATI 1T I4 677 IE BIEAE 5 T ) 32 H Bl Y
UEZRFCRETY 0, ToHRAT i F7
6.4.9.3.2 3L 5 i G 3+ 1E 1H W
BEAMRE IR 2016 4 6 H 30 H ik, AFGMNFHIUEFRAE 5 P57 1E R ZE 55 55 2 H Bl
UEFFACRETN 0, AT FiFF
6.4.10 H BI FEMR S HT = THRE T E UL M HADF
DA RHE
(a)<efil T B2 et v & 0 7V
AFRETTEGERITEEZE I, B A ROME TR AT 5 BA 32 SR AT & Y i
JERUSE -
BRI MRS BRI R T i ARG R BB R
BRI BRER 2 U N A 5 BF 7 B0 5T LA B R)  TTOULE FR AAE
BRI MR B B A TS
(D) RFEERT LA SEOE v B A ek T A
()& E R THE A bl
12016 4 6 H 30 H, AIEEFRAKILIA ROME T BRSNS 2t (Rl ot s T
B EIREI4HN 378,349,661.00 76, LJE T8 R = EIRHIA%1(2015 /£ 12 A 31 H: %£—

JZIX 411,605,732.24 76, TJETH 2R =2 IRIAIERFD).

215 Tk 22 ;W



BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

(i) 2> SO BT 8 S VR IR B K AR )

XFTUESRAE S B BT ISR, A R BLE R ST i, 58 5 AN R (B4 Tk A5 ) 158 23 ANV BR)
BB TARRTT AT, AR A T H 258 5 I s ER H W) . 52 5 AN R 1) B B 65 39
ALK RH SRR A SUMEAINEE — JE U0 TR At AR T8 o R P AN PO S N T2 SR B
SUMRERE, W AR A FRAME R & 28 — R R 2 58 = R K

(i) 55 = 2 A SUHMMELAR BRI A 142 51 840

o

(C)ARFFEL M A Fe i E THE 1 S b T A

12016 4 6 H 30 H, AIGARFFAH RSN LA ROETHE K E /5™ (2015 4 12 H 31 H:
[]).

(A)ANPAZ el v B 0 < b T A

ANCLAY FoANE v B PR <t 9 7 0 A it 2 LA ISR A g R B e, LK MBS 2 fe i
EHZEMR .

(Q)FR A SUOMESL, A ZE B TR H AR 5 J0 7 2 00 B ) HoAth B EE 0

TREHERE

71 BIRES T HEHRL

EEEAL: NRMoT
E S s8 A alii] A
5 (%)

FF5 i H B

1 B 7t
Hor: HEIEE
FEFEAEIE - -
FEG]TE 378,349,661.00 91.19
[ 72 AL 2 45 %
H: figz
BE e HFUE SR
4 SRATA IR
Hor: i
W%
HIRL
BUIE
5 SEN IR 4 Rl 7=
Fodre S [0 1 KN GR 6 4 il
0as

216 itk 22 71



BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

iy I A - -
AT RS F & 261 20,937,680.19 5.05
8 HoAth 25 T % 7= 15,607,298.93 3.76
9 &it 414,894,640.12 100.00

T2 IARAEZRANMER GBX) ST SRR R B 510
ARSI G AR IR AR R IS AL

7.3 IREATIL A R B R R A S
AT G AR IR AR I IS LAFFLIEIL
7.4 IR FOHHE G Z G B E LB MR B R A A 2 BB B 4

AT GAIRE IR AR A R R AL

7.5 G AR BB A A ERZE)
7.5. 1R TS A H A2 S B 1FH 2908 AT 2044 AL 2 ¥ 3 BRI 40

AEE G AR N AT 5
7.5.2 S 1 2R H IR B v (8 206 B A1 20 4 BT B2 9 9 4
AHE G AR N AT 53
7,534 38 BPEHISE A B SR B B
ES TES THULES T ST
7.6 BRI G4 S B B L
I AR AR 2.
7.7 AR T8 5 2 S P B KN OB T2 5
B AR AR 2.

7.8 BRI St b ZE S B BB L KR B AT +428 B SCRAIES 3503 B 4

AT G AR IR AR I B SRR TR -

7.9 BRI > oA E b ZE S BB E ) KNEE R B R A8 SRATAE SR BB A

AT G WIRARFFA SRATAE W
7.10 BARIE A Fo M E o 2 S B 1B B R/ NHR P BT 48 2 S B0 B

EREAL: NRMoT

. Hd H4 1k " o7 4 U P HE
5= P o ‘ EE1N AR R
24K et 775K ELA51 (%)
Julius Bear GAM
Precious . Investment
1 ETF & | Haat 72,830,297.19 18.26
Metals Management
Fund (Switzerland)

A7 gk 22




BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

Ltd.
UBS ETF UBS Fund
. Management
2 (CH)-GOL | ETF #4%& | Jiat ) J 72,290,159.42 18.12
D (USD) Switzerland
AG
iShares BlackRock
3 Gold Trust ETF 34 | FFiat Fund 68,537,430.72 17.18
Advisors
ETFS ETE
Physical . .
4 5wizs Gold ETF &4 | ikt Securities 65,842,179.48 16.51
Shares USALLC
State Street
SPDR Gold . Bank and
5 ETF 24 | Gk 62,084,477.38 15.57
Shares Trust
Company
7KB Gold Zuercher
6 ETF (USD) ETF &4 | JFikat Kantonal 19,626,117.29 4.92
Bank
BlackRock
iShares Asset
7 ETF &4 i 17,138,999.52 4.30
Gold (CH) s | TG Management
Schweiz AG
7.11 BEHESRE T

7001 AEEEBB AT AT BRAT EAAIRA B A ISR A, s R i R

—HENZBINTIFEDT TS

7.10.2 B PR TR+ 44 B B Y 2 e R ) A e P S I

7.11. 3FHAR A T =M R
Bhi: ARG
75 L FR Il
1 1E H ORIE 4 -
2 RESCUE Z7 9 S K 10,993,031.48
3 IMdivell -
4 YRS 4,315.32
5 JSEUAT 3 4,609,952.13
6 FoAth RGHK -
7 Rt A -
8 HAth -
9 &it 15,607,298.93

7L AHARFER B4 T 55 B ) A e e o A 4
ARSI AR IR AR FFAT A T F B m] 3 4 555

218 itk 22 71




BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

7. 11 SHR B0 +4 ISR A AL I8 52 PR 1% 0 T B

8 HEMPFANER

8.1 MIRESHIFA N B EFANGEH

AR AR A AR T+ 42 B R A AR iU SZ BRI o

AL A

FE N0
‘ ‘ FREA I GIRAES S e NN EH
FEANPE()
S0 R 7 B 5
SR g SR ]
Eb. 1] Ek 5]
24,457 21,589.14 42,185,702.85 7.99% 485,819,969.37 92.01%
8.2 WX EMiESH+H2FFEA
}?
FrE NAFR FEE A () & b A A L A
=
A S TR CABRSPO —5aas
1 10,211,403.00 9.53%
—BIEH RS I ’
2 Pl 5,000,000.00 4.67%
EE THE AT — 4 SR
3 HEELART E’uﬂ NV F 44 4,652,257.00 4.34%
56 12
B 3,092,137.00 2.89%
[g=a 2,941,210.00 2.75%
A A& 2,840,000.00 2.65%
EEILRE — R HRAT — R EZIL R ENT
7 . e p i S 2,414,499.00 2.25%
B R 1SS W R ’
HEEIEARTFMEAF — P EESRE
8 | ME 1 SNSRI TESESET 2,300,049.00 2.15%
&
9 plpEeca 2,124,900.00 1.98%
10 E 2,000,000.00 1.87%

19 TNk 22 ;W

T ARGHN LW ST+ E AN A




BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

8.3 WIRESEHEANKMW A RFFHAE SR

T H A MBS E () i 3 4 S A L1
N y 1 JE
iﬂ‘z ERLPNGIEED N YN AR S P 54765.6 0.0104%
8.4 HIRE GBI AN R A A TP S B B X H] 1150
B gE| FRA S MU EREEXE i)

RAF FPEBN G Fe T

. . o 0
WEFCER 1] 7 5T N R ATt 4
W e AL L= IV NG 3 ) (VB S 0

9 R REE LSBT H)
BfL: Ay
HEeAFAEMH (201145 A 6 H) REEMmEa 5 2,657,035,909.18
AR WA 3L S A0 AR A0 711,159,954.36
A F A5 3 3 4 e R 4y 261,535,606.77
Ve AR HAEE 4 R L [RI4 A 444,689,888.91
A HASE G35 7 2B Bl 4 A -
ASF A 3 A 3 4 47 5 528,005,672.22
10 EXREHERA

10.1 ZEMBFA ANKRES R

AR R A TR SRR A K2
102 EESEEAN, EEREANEIEERERNIWERAFRS)
AESETNT 2016 45 4 H 30 HARAI A, A 2016 4F 4 [ 30 HAEMAE AR T 40E A
EHK, HRICEAFHIEAFEHK, HREENHEEA A RESLH,
AR AN ATESICE N L TR SFRE IR KA ERAFZE),
103 WRESEHAN. EEMT. E&FREWHHITFR
AARAE W I ARG E TN S B FRE LS I IRIA I
10.4 S HB R AR
AR 15 0 P A 4 4 SRS R TR AL
10.5 NEEEHATH IHISTHRE S g
AR A A AT R O 2 VT 55
106 HEA. BEARARREEA R ZEERLTTEEN

AR A AR A BT ST 35 801 ) S A S i 8 BN BOR 32 BIME A RS A A 1
220 ji3k 22 71




BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

10.7 ZEMAIERAFR G B ITKE RBR

10.7.1 BEHM IS A AR 5 B Iu# AT BERE LRSS H L
GRS ARt

5 SR 5 I SEA 1255 7 R AP <2
2, Ny
L I I U Binlii AN P
B AL 40 SRR ik EEE
A Ll te A1
Goldman Sachs 1 - - 38,952.10 54.55% -
Citigroup
Global Markets 1 - - 32,459.71 45.45% -
Limited
UBS Securities 1 ) ) ] ] )
Asia Limited
China
Merchants
Securities (HK) 1 ) ) ) ) )
Co Ltd
Morgan Stanley
& Co. 1 ) ) ) ) )
International
PLC
Deutsche Bank L ) ) ) ) )
AG London
CLSA Limited 1 - - - - -
Nomura Asset
Management 1 ) ) ] ) )
HongKong
Limited
Knight Capital 1 ) ) ) ) )
Europe Limited
Shenyin
Wanguo 1 ) ) ] ] ]
Securities HK
Ltd

e a) AREHIN ARG T Z ST, TG 5K

b) AIEGE I NN TURFEFLENN, NI 5K o Fee 58 5 K P T S hRiE
LI

D ZH5ATRET) . FEIRIEFLE N BE TR TR S #ATA RO PAT, LA RS 5 U s it
B RAT AR

)W TR i . T EHRUESF 2 E WU RE TS S0 R B I 2 WA 5F 0t 70 AT A ST R 37 E 17

|

21 Tk 22 BT



BT IE 4 FRIE SRR RS (LOF) 2016 4F 24 FF 4 4k 2

AN G WA o R L R A5

3) RIS R . EEAFEDBZH B AR RO BTRTRE R Bk SS . B
WAL RS ZRALHE TR S5 o BT T 5

4) VERMEE FOIR ST B EAREAMEBHA R IIE . 5 WU (5 B3R . D AFIZE AR
Pl S BT 3R P 5 155

5) MHE VTR, FERARIESFEE IR 2 R FC A 58t FIBAAE L 55 BE 5 T+ _E it ks )il
AR 5% A RIBCBAR TR B B Tk s

6) HABKZR . FERUEFEENM M SHIRGL. ZEATRE . AREBALH . TFENAGE
KERAT 5%

C) FEEIH K R FRE PR .
1) AHEE NS L IRARES 55 1 € 0 FH 28 5 K™ IS 22 B LI .
2) FGE NS ik E KIEZF 2 E N BT LA 5 K P i H .
10.7.2 S A A R 5 BT HARESR BRI 5L

i

EEh: NRmx

FiFHAL 5 iR AL 5 BUIEAE 5 BEETY)
9 R 7 24 15 w . w
£ I N i b /3 [ e R , | A EARGIE | AR
% N WAL | R | R | BBAE | e
E22 7 IR 55 < (A I e | BRRE |, | &R
Kot S | ZTRBR | &8 SR |
/7] Eb 51 F LA
S]]
Gold 48,69
man - - - - - - | 0,267. 30.52%
Sachs 04
Citigr
oup
Glob
a 110,8
54,80 69.48%
Mark
0.76
ets
Limit
ed
GRS EEARAT

—O—AENAZTNH

522 Tk 22 T



	1  重要提示
	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 境外投资顾问和境外资产托管人
	2.5 信息披露方式

	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

	4  管理人报告
	4.1 基金管理人及基金经理情况
	4.2 境外投资顾问为本基金提供投资建议的主要成员简介
	4.3 管理人对报告期内本基金运作遵规守信情况的说明
	4.4 管理人对报告期内公平交易情况的专项说明
	4.5 管理人对报告期内基金的投资策略和业绩表现的说明
	4.6 管理人对宏观经济、证券市场及行业走势的简要展望
	4.7 管理人对报告期内基金估值程序等事项的说明
	4.8 管理人对报告期内基金利润分配情况的说明

	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期末在各个国家（地区）证券市场的权益投资分布
	7.3期末按行业分类的权益投资组合
	7.4期末按公允价值占基金资产净值比例大小排序的前十名权益投资明细
	7.5报告期内权益投资组合的重大变动
	7.6期末按债券信用等级分类的债券投资组合
	7.7期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	7.8期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	7.9期末按公允价值占基金资产净值比例大小排序的前五名金融衍生品投资明细
	7.10期末按公允价值占基金资产净值比例大小排序的前十名基金投资明细
	7.11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


