o2 PIEARAT 1R B0 PUIE TR BT I 6 2016 68 -4 P 4 75 4 22

EEZPERITIRRE SRR EES
2016 FPEFRERHE
2016 4£ 6 H 30 H

SEBN. B eE A RA
REETEN: PERTRERA A
SRR EHB: —O—NENH Z+HNH

o

i



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

1 EERSR

11 BEERR

HEFMANESRS, EFRRIERREG TR BAFERBCE., R PR E RER, I
XPH B LS . HER AN SE B AR AN OB I TR . ARG e =2 — Uk
W HERELE TR, SFHEFKER.

FEFRE N h EHAT A IR A A RIS AR S A R RE, T 2016 45 8 H 23 HEK 7 AR h
(R0 548 R . AR, FHESECENL . WEaiHid . RRAGIHESENE, RIEERABTAIE
FERBRACHE. PR s IR .

F IRV LSBT B st RN SRS TR 3, (A PRIERE & — 2 A

HEHIAA SRR ARRI . BEBTH KUK, BEFTETEAE BT R AT ST 40 b e A

CAIOEIEE AR YN E R iE T
AR AR A 0 B A RS B, BORE AT VRN, N R AR R A IR S
AR S5 BERERZ
AREHIE 2016 4 1 H 1 Hig % 6 A 30 Hik.

s
N
=
bad
8
=



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

2 FH&EFN

2.1 BEFEAEN
Fe & THTFR e R AT R B0 2%
Wy N TR HRAT 3
H 4 TG 160418
T HAG 160418
S S (Y R HTF R
HEeEFRAERMH 201546 A9 H
HEEHA e B G E AR A A
EEHEN v [ ARAT B A A5 PR A 7
5 BAAR 5L 4 A0 B A 728,186,922.66 1/
oA FAFs AN5E
T e B ESR RS 5 B RAE
i HI 201546 A 18 H

oI ARAT R | BRI ERAT R | B ERAT IR

Iy O Fa b (R FE 4 TRT AR

PRI 4 A HAO B oo
T @4y 33 N TRTRR RATHE A HRATH B BRAT I 3
@ IS AL SRS 150299 150300 160418
12 B TR 4 S 2 O D L 339'184’229'%:\’ 339'184'229'2\’ 49.818,464.66 )

2.2 HE it H

B Hx

ARG WS MBI TS B, KB PR ERAR A TR AL, 18 SRR i 2 5
AEREARZE /M

AIe e AN IR TR &, SR SE 2 B MR 4R B U7 IR ERA bR (1 45
e OREEE KPR TR EOY TR TR RAT IR H0O,  BIZ BRSO B it i
ZH RN FEBUE Ry e R R A, AR AR 4R B A7 1B S A R
AREEAT AR o 5 PRIRR RIS D0 (i saime s tE AN A2« A0 e A PR
HIHBTE . IEEERAE IR BRI RS S BUCEIRAS LW BRI BEER,
B AT REASREAZ IR A0 OB L A B B, B BECKE R A 5 B A
AT PR E MR B R A S, IR RO T, M
CLE AT THBAT IR B, DA REs il 2 & W ERER IR 2, IBSRZ T fE
MEIAR TR RO R B, 7B H A I 8 (A I R 50 b S b HE 2 (8]
FRY L 250 R O 125 52 R 4 X AL 0.35%, AR ERER 1R 72 ANl I 4%

A RAEHIR B BREA R 22, AL A vE KU B RTIR T, K iz
PRI 6T o A M BRI B sl PR b+ 58 5 FRAAR AR AT $ VE 25 s
s ST B B AN A B A IR R R ROR BEAT KL A R B A
Pett, IR GRS/ BN AR G RO G 18Uk 4K
{9 RIS, ATz AR 0 B A R ik S 4 7 G B 5 ER B 1) 22 TR
ZERR; AEANIE G R AR KA IS Bl RT3 P B 300 o] e e RO i P ik
I AT REAEAE By S, AT AR DR B 2 5 X R B R R OR

3 3L 32 1




Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

b 55 e ik v 95 % <P IFARATHEEU 25 % 45 % <Al BAEAT VG BAfE 2R % (B JE)
AFEG NGRS, JB TR m K B T B i FE & il XU
A TR S M4, MES N mmnis.
IS YAL 235 R A1 MATE G oy B P S S Bk E, e HiEERAT A X8R A IR XU
TR 25 K B 8 AR AE ;s S22 I ARAT B 38 A v G . T U 25
HIHFAE
23 ZEEBANNRETEEA
WiH REEEHEAN HEFTEN
ZFK e B HA R AF R E AR AT I A BR A 7
p— W44 ER A FKE
. e A LI 021-38969999 010-66594896
PN
g HL T 1R AH giankun@huaan.com.cn fcid@bankofchina.com
B RS HE 4008850099 95566
B & 021-68863414 010-66594942
2.4 13 BHEE
BRI 4 2 PR T A BN LI X X Www.huaan.com.cn
Vg 20 K6 8 5 il [E 40 — 1 31,
A RIS T iiﬁﬁakk 5 b E SO 31
Z~

3 EEMFRIEMESIFERNA

3.1 EESTHEIEM 56

EHEAL: NRMT

3.1.1 JE AR

WER (20164E1 A 1 HE 2016 4£ 6 A 30 H)

AT S -20,521,299.91
A AR -51,908,053.11
TOA S35 35 4 3 B A HA -0.0673
ARG iy B I K % -7.46%

3.1.2 RIS

WEHIAR (2016 £F 6 A 30 H)

HAAR AT AL 43 e 2 4 A0 B R -0.2204
AR I & %= 1l 553,101,492.48
WK BAHE 0.7596
3.2 EEBERI

3.2.1 EEMPIHEN KR KI5 FELSE B R R )

| BB | wausisy | ewuet | bk | Wikek | 0-0 | @-@

FATH32 T



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

KED K2 | MG RG | HEUET R bR

@ HEE®
dE—MH -1.06% 0.52% -2.27% 0.58% 1.21% -0.06%
HE=4H 1.09% 0.57% 0.17% 0.60% 0.92% -0.03%
T EANH -7.46% 1.19% -7.79% 1.16% 0.33% 0.03%
R4 -17.90% 1.77% -15.02% 1.87% -2.88% -0.10%
iiiiwi -22.50% 1.83% -23.46% 1.95% 0.96% -0.12%

s AT A ST LE B Dy 95 96 > PEARAT FE B0 i 3 45 %6 <A W ARAT I A7 R 2 (BLE D -

ARHe L

Fi [E

5]
o

el

o

J o BBE S FL e 328 B 1B T LA AN T AR B

INVR B

So A

FLIRIGE SR B SCRRIES R iRl HRATAF

E
FE

Vi DN R RIFRE R R Sl TR, B3 R HRAT 4 K R IR B 2 A 7 e

Fott e 52 CRAR /MR BUbAR A FAt v (A 2 A b i R

O (G RATEEE . e, ki, 2

7 (FREZHTEGD
W VPR G R HA e TR (EARF & T EIER SR E) -

BB LB BT BB I LU BIAMR T R e 557 1 90%,  #58 F HiERAT Ha 4k

i1 80%, FEANAZ G H H AAEF R BAR I B AR E

~ BUE. B, e
At KM HOTBUR G ISR AR
) DL AR

EUUJE, ATk G Or B 1B e BT H AE — 28 LAY I BUR 57 B0 LU AMIR T 2 & B3 K 5%
BGIE B 0 57 R HLAth <6 b T R 1) 150 8 LA A V2 Ak R B0 A L) )R AT

322 BEEAFAEBDRESHTR THFEM KRR KHE FHALST LB E A R F )

8]

e P RAT R U R R R R 4
8 B KR 5 b R I v 2 R T e Aot L
(201546 H 9 HZ 2016 £ 6 J 30 H)

b
3
p=|

Pz
w
)
A




Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

0.00%

-3.55%

-7 09%

-10.64%

-14.18%

-17.73%

-21.28%

-24.82%

-28.37%

-31.91%

-35.46%

2013-06-09 2015-08-13 2013-10-17 2013-12-21 2016-02-23 2016-04-27 2016-06-30
| — e RIERIT IR B — ]

4 EEANRE

4.1 BEEENREEZHIEN
411 ESEHENREHESNARR

e e & B P TR A 7 28 v [EIE I 20 W 7 42 7 [1998]20 5 3CHb#E T 1998 4 6 H ¥eor, &P
EHMESEH AR —, EMEA 15 U ART, ArSHRE LR RS 5 IX . il
A iR (EBD MAF. RBEMEHEAERAR . Rig Ty EBD GRAR. ki
HRVT E PR A IR A A A E R R R EE R A RA A .

#2016 -6 H 30 H, AFlfE FILEIEZORIRSE . b E A RIRES. FNEE
Mg, HEEHIERS . BLEFREG . B2 /MIRKIRS . BLRENIBIRE . 20
MBS B BERER TS B RITRE . BB Y. Bimishiis . F%
FAIE 180ETF. 472 FilF 180ETF Btk H22 FiF kAl ETF. 4% FiE kA k ETF Bi%. 2
TR EBIR S e ERGEE6R. SEg a0, HE2IRIE 300 6% (LOP). %Ry s 1R A
ez UL 05 . R FURE LI . 2 KPR ETH RIRER . 22 b Al HE 2 4 (QDII-LOF).
ez J A ERINEM G R FRE R GR Bw 2SR, B22)E 300
oo, i ens ., L HHERT., B0 6idE. Gl eids. e, 1§
CRAIRS . LR FIGS RGN TRE . BgIlnAa e 100 #6500 1BLim 45 ETF.

g 4 ETF BEEE. B 229P 0% 300 B4kl s, B FFELfde. BrAEBMuTRE . BLPIEg
Femit32m

0

N



e PIEARAT IR B PO S B e

2016 -4 SR 75 i 2

ez hiEgl 43 =2 ETF.

B m. EZEPR Lk (DAX) ETF,

= ETF.

. REIILIE

HreL i LS. HersEah I RIGECE R A
BHLBRARSE . of il RIGHERS

v RTINS e [ A O
s LR FRARE . B
ZARRATR A

ez GNP 50ETF 25 77 HF 34,

LS/ONEEat 3 &N

R

412 EE&a#E (RESLH/N) RESSHBEKFN

LG R A %
e FWr sk (DAX) ETF Bi%,
SrBEY ETF B, e L RIERERE . 2T a 5T BT RR.
3ok LRIRE
LSRR RS B IRS . e PIE &R 5
WRE . ZRWRERE
ZaRARE . RRIRERRRE . PRRRRARSE
BN e BRI i R AR A 1

T PR AR IA B 1403.87 {Z T AR T,

2R3 T VR
He gz FhAIE 2
He 22 IR Y 2
AR HIRMIR S R

WS e

AL H L GNEAR 50 fi5

3z

g ERE LR R

FEASTE i)k 22 P (1)

w4 W% D IR

ERHY | BEEM

IEZR AL
FIR

]

2015-06-0

LT 9

5 4

ﬁﬁtSEﬁ#\%Aﬁ&M&%
%, EATEFIUES 2 ATIM. 2014
12 ARG, RIREER
PR AT . 2015 4FE 5 Hilt
FHAT A2 )R 300 $8E iE %5
BRI S FEESLT. 2015 F 6
7 R B 4R AT A6 22 FUE A FRIE I3
AFFRED FOE R T 4 AR
SHFREZLT, 2015 4 7 HigiH
{EAE AR 50 8505 GAIEF 4%
VRS L T, 2015 4E 8 H
JECAEAT A 22 IR G o3 BE 24558 5 T
FEIS R HOUE 5 15 08 2 4 e FLHK
BREESNESSH.

Hezm, 8
Ve B HEKE | 2015-06-0
17 = o -
=R | S8 =R 9

s

13 4E

A, 13 FiESE. EEMk
250, CQF(H Fx % & 4 fl T 72
Jfi)o BEAESTRAEFH A LKA

G B2 B i 5 i s ot W 4
A TAETAE, 2005 4EANAAHEZedE
SEHARA A, GATLH R
B RE AT, 2008 4F 4 A&
2012 4% 12 HH{EH% MSCI H [H
A R RO R AL B A A
B4, 2009 4FE 9 Hikl[AN4H
{E FAE 180 22 5 B H i AR HiE
ARG KR S 154

EFA;
~
pail
H
3
p=il




Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

27, 2010 4F 11 H % 2012 4F 12
H AT FAIE IR Sk Al A8 55 B TF 7
R AR A S S N S
SHFREZH, 2011 £ 9 HikklH
IHEAEAEZFAE 300 FRAGIES %
P4 (LOF) Hst4&4 ., 2013
6 H AR B B e
. 2013 4F 7 H S [FRHEAE R
5y & B4 28 oy BT TRGRAIE 77 4% Bt
R ML, 2013 4F 8 ik
[ I HAT A 22 5 o v A 5 BT
T IR 7 #5804 1 3
&%, 2014 4F 11 Hilf T e
HHIE 23 £ B i AR SR 8 Bt
R ML, 2015 4F 6 ik
[ IR} 4HLAT 4 22 TR IE 4 4R IE 7 4 )
FRB O PSR T o AL S )
R, 2015 4F 7 BT E
ANV 50 FEE S Gk I 5 T8 Ak
SHFEEZTE, 2016 4 7 Hi
fEAE AR 50 32 5 BT i f6
RIS I E S e s

TE: SEACRERH AT AT s AR g 2 H . BIBLA T HO9#E. IESF AL & SO

MATE 2 GIEZRE ML RS E B IMNED IR ILE «

4.2 EENNHRERASESEE-RTERB LKA

AIREIA, AEGEENHET QEFREREER) SRR ARESR. HE0
WP R VRSO RIE , ARG RSB  BhiE o SR N B IS T B 037, AR5 I X
RIRTHR T, NFE SO BHFA NSRBI &, AMAAEE RS EOR AT I & & RIS .

4.3 HENNHRE A AFZZ 5 BT
4.3.1 A3 5% B RIHATH O

AR EE I 2 GIEFF RIS A/ AP G HIEE TR TR, AFHIE T (i g
ABRAFATFAE G GG, A4, e, ek wr-g i s LR E
WPEERR AT BRSBTS AN AT ST . #HI s ErF s
T, PRAEALA A E & BB RAGRMEFAEL . HREUIR D, FHRAKE. KL
i BRIV AR S E I R G h 77 2ORM R & 2B H AR LA EAE BRI, &
s ATE SRR UL A G AR PR AL (0 KRS R B, 1) AR AT RS B RSN, DA

5 8 T3k 32 I

Y|

B
A
ot



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

TRAIE & BB L5738 By U SR I & RIS P . RIS PR AT B TR SR R e, R M. R 4e
LR BB R R BRG], B S QB RAGEE A H R, BRI 5
L AR AR . BRI, AFISATIREI AT S HLE], B REBBRA G FH AT S
PATHL = (O G =il ss, MR ILde. mHEME. efl 7t 8- BRI,

SEHL A — I 8] T IA 4R 2 KRR A S AL SR LR Ak, (2) 5 —&himlhs, fRdes
A S EAMSLHEAT W S5 ik, B AZ 5 B AR R A & 44 SORANBEAT il o #5720k 55 DA A | 44 Sk AT
Hk 5 Has, WEZSERRP RGOl LRI de . LuBl o BE R W BEAT 20 e . 5 h 2 Rt /N & Bk AT

EeBlorle, HUAAR A R, WHRRSTESHRE AEES 5T, #TAThEs . (30 )
AT RISl 55 T AR 4R 2 W TR SE R, Se B Se O 2l B0 . 35 B3 IR Y iwind B, KAt
AR MGER, WMEEE AT HRZ M AGIAT R IHbr, WA RTHELIAL% &
WA LR G N IER R, 5 i T Hbr, RS2 R SRR A S B E
[A] XN, A PR NEIE S BT I, B LR R4 SR, MBI KA HR T
WEZ5T, #TAThESE. ZHMEE. 2 SVFEATT, 2w KUSE B 2 =R 5%
WHEHEENIETF 117 LA 5 MR B d Al BT AMOAR DT RAT BRI B ] 44 SGHAT
HIfidF — ol Rl ARG ALE R H AL AZ 5 0 R 5E 5 BLRCAT B3 B0 A1 532 5 AR 28
B (7 H A S AT N REAT A% WU B AR 3 AR =5 (E 8 (e A8 i e A 2D »
I B BB G 5T X T I8 AE 5y A Gy ks i Fe kAT s, WA RIS A S I 5 &
H R 17032 53 A2 G WL AZ G A ZE AT 93 AT AR I, A R P52 5 i SR PAT 1 DL R AT

432 RERZITANERHH

Ry ERER & GEFSRRESEH AR A TS HERIFEIL), Ar&G MR R
SARTE . ZHIIITHEHIE T A S B EIREE GidF. RSB AL S 5 it B AR AT [8]
IR H B 58 SN, RSB R AT T E, KL T R RG] RGO A
& LRI E H R R RS S R S H RIS S ke a XS BT A T FE A2 5 i R4
XA R A A1 32 23 F b BEAT R 4%, I € WX 2L & 8] 1 18] 170 52 50 AT 9 kAT 1 B j o o AR AT
BRIGEE S DAMO T B 5 2 5 AL B AT 5e 2 S, BLA H 58 5 iAg e/ i .34
A Gy ISR 2 H A= 1 S%IRECA LIk, RHILRHEA S .

4 B AITHRE BA P BRSO3 B SRR AL SR AR 1 B
4.4.1 HEHARZ S B R RIEFIZESIT

[ 2016 4F P4, g BERK IHAESE 7 RE S m) Rk . i), S RE KFMARAEN—E
932



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

XA R 1 AR IBEh, Wk 1 AmiEe, 3 Amsrdflik, 5 AMBUERALIFE, 6
A TEEMRR . XL HA R AL RN E T T R

LR, RIMEER XSS HAPE M RIER, 2T S A T 2 Pt LUSCRR 78 S AT 1% . A
ZUFH B ARG, SHEBET R, JUHRRIEEE G R TR S IEE 2
FROLGH TN, BTs) 5 R R RE AR . ZERRMEALN T TR IR, EAERRHKE
FAERS, bt BRgEfr T A,

UeAh, SEARANC RIS A T, 5L MBCRYER AR (@I . R T T RARSITEL PR AR
RSO T, XS GF R A £ T T A BIIES

BAE b, REEIE R R THEm 5 HERE R ZE . DARATE RIS VS R 1) (i 22 18 2

442 MEHAESHIVSHRI
1k 2016 £ 6 H 30 H, AFEEMEEFE N 0.7596 TG, AHRF W0 4 E 308 K2 9-7.46%, 4]
MY &7 Lh e S v K R ON-7.79%

45 BEAXNERES. EFTHRATVAHARERE

FURT,  SRAT ORI ] (0 S ST ARAE TR BT 0 AT B LR RO4E ML, BARAME R CLEd AR
B RN AT 7, B BCE R EE BRI DL E . 2016 4 1 FAE R AT M0 5™ iU okt
BB R B ATF AT ST, ARAT A RERIN KSR A ST BROR B KR B R AN R B, XK
SEMERAT IR AN ROE. ANIEAS KB U RAT B BT RO, XA EARTHER, HATRAT I
BAATIR RN 0.85 1, AETARLL. BRI, A T\ AME RIS FIERTR, 2016 £ 1
SEAEARAT AN /N 2N -

TERREEHN, ARSI RF RIS 3 & IR -5 T SO L& (B0, i PR A i 25 A ER 3R
%, RS, R E PSR E K E R

2
2N

\5
\3

4.6 BEANREHAZESHERFFSFRIBH
1. MEEGR K E AL
T

210 jidk 32 7T



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

2 A BUSR L OR AR N J < B B S A I et R R
T

3 HRSHMERBES T KNG AT L Bl AT B8 73 RIAE & LAES ) ik

(1) AwJ7IH

NS FESAEZE Rey, AN RAR: EEREHHeRBE S ok, BRI
GAME RGN . FRBUR T s . SIS E R A S AR T A

TERTASE: U RATHU R A T 7™ E RSN (0 AR, SRV Al RSx4
PR E IR AR R . VPO R S A R R L e R A Y W ISR I A S
s TR IEA SR B 5 1) 5 9 DA SR FAZ 7 120 A SRR S5 i 8 5 9 G OB P AR A T A7V 3

MR AN AT B 1 e TARS i

HEM, RERRMEERERES AN, S, T TRYm . YEGTE PIES
T4 R W T S A BT 2238, BV AR & MRS B BT BT I S 22 1, B P S IE S R
R, GEMMEEREIESST. 2008 4£ 4 AMANEZESEHARAR, PUTELHFBIEL
M R KPR RFERRE . B2 KERAGRE. R HRERERE.
PO R R R EIREG . RRASMREGNESEHE, L ESEHARARMZ
RN, HE ST A BRI e

W, PR E AR, BT WA AT ARSI 0L 285 R KRR EE . 2004
10 NS B A RA R, R SR R ZE BT, BUTHE 2RISR R A . 2z E
W REIE . PP RN KRG . R ZERANESEE, REAEEALSN.

Vi, GmiEmL, EEBeEEa k. AR KBIES A R THEA A AT TR, e
ABRAF G R R K BER R R e, BEEZIEERRm. euf
W R, e A H SR, e FRE RN, i H <& RNy,
SRR . GRS BT E R T BT WP GG R . A R
RIGICHE . P IRERA . 2 SRR ERA RSB AT, [ i U B

Yz, HREIRMES LN, Bt CQR(EPREE &Rt TR, WAE RAFFHA Ik
LU b R A W E SR TR TAE, 2005 AR S G EEAARAT, HATR
JE AR A M, BUEHE 2 1A 180ETF [z % FAIE 180ETF k%, #-22IRIIE 300 $5% (LOF).
B4 ETF M. B PRSI A AR g R PIEEAT IR BN B R BAR

]

il
i

%

11 jidk 32



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

50 $e¥0 > 4. ez LA 50ETF K3 &4 3 1R IR R alim e i .
R, ez s an g, TrEmt, s&aihim, CPA hENEM & Hmh&AEH0l 2 5.

]

(BRI F ST AR, 2004 4F 11 AIMARZRGERARAR, BEMFZERE L

W AFIMAR R, IR EIZE N REH,

(2) FLEWRAT
FE BT AR E SR B AT A S E T R R A 5T, P HAAEAZ & A =R A B Al e

RAFEFF .

(3) IS
XA SRAS AR AR Y L (R S 2 B3 24 1 o R o A i I A o

4. B2 HZ 5 RE ERTLE
AIEENRGLREFZ ZENER RN RS S TR ETERTHE S #HIL.

5. Z 5 E VR % 5 Z IAMF AL AT ] 2R R
Z 5B URE % 5 Z 18] T AR ] 3 KA 2t R

6 AL AT E M M55 AOTE B SRR RS54 2
o

BN 5 3 Py <RIV 2 BC AR DL A U B
A A BEAT W 2>

4.8 REFAETEAN AR SFHFEHABRES T HERE BB
ARG A WA AFAE IR SR NI T 200 A Bl 58 7= i3 EAK T 5000 73 TTHITETE -

51 MENAFESITEE NEAFEHEILEH
AR A, EEAT B AR AT CBURFRAITE N £ 2 AAERAT T 500 JHIE TR 5 5%

12 jidk 32 71



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

e (BURPRRCAZEE™ MILEERES, By IEFRR5E
G FAFEE A RE, AR IS0 B A AR 1179,

355

ENE) RHAA RIEHNERL e
AR PUL ST EAT 1 MR

5.2 FTEANHEHAARSERBEEATE. S#ETE. FEIEEH K Y

EAR) ST RFEE M e A R E P
W, WA E BN GISERAT T 0 BRI, X B AT 5 RE < f 30 e o]
IR IITH 5 DA 2 e B P OT S8 AT N R A%, RO BUAS I 7 BN A AE I 35 2 < 0 A0

AN, AITENRYE GEZFH

A NFIZEHIAT -

53 FEEANEFLERRETUHEBFNAFNEEL. ERANZEERERL

AR P S TR (R ERIL. WG W

iR (G W55 SRS el

TR RS S B A RAEFEE N EAZEH A D 4Ll S5 8o JOse . R AN SE

6.1 H=MMEK

FEEMFLTHRE CREHT)

U ER: BRPIERAT IR ST R R A

IR 2016 4F 6 H 30 H

Bfr: NRMIG
e AR LEFEER
2016 £ 6 A 30 H 2015412 H 31 H

b gaar - -
BWATAEK 33,747,343.35 60,601,701.37
SiE AN & - 741,147.48
17 HPRUE 4 73,967.28 882,977.83
T o e 520,230,412.56 609,964,067.20
Hodp: BEEE 520,230,412.56 609,964,067.20

Bt

figF 4 ot

B SRR SR

Dite A sy
T AE SR Bt
SENIRE Gl 7=
NEYSCIIE 277 B K - -
VA &R 5,733.93 10,021.05

13 jidk 32 71



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

J7 A R - -
AT HR K - 25,309,958.75
T8 ZE T A3 BT - -
Hofth 7= - -
Bregit 554,057,457.12 697,509,873.68
SR RS G EEER
2016 £ 6 A 30 H 2015412 A 31 H
1 f5 : - i
K - -
28 Ve & il 67 f5t - -
fAE G b o £ - -
Szt (e ) 4 ik % 7= K - -
AR Z5795 5K - 19,992,326.44
IR A8 [B] 3¢ 58,061.79 499,117.44
EASHE BN Fi T 455,391.54 517,307.43
AT L B 100,186.14 113,807.64
JRLASY 5 485 R 25 o - -
RATAE 5 B H 98,175.80 317,281.98
LA Tt 2 - -
LA FIE, - -
JREASS I - -
T ZE T A3 B A7 £ - -
HAb A fiit 244,149.37 311,881.08
Uikisseis 955,964.64 21,751,722.01
iR E A - -
Sk 4 713,595,789.64 806,792,984.07
K53 EL A -160,494,297.16 -131,034,832.40
AEN RS 553,101,492.48 675,758,151.67
SARF BT A E N R ST 554,057,457.12 697,509,873.68

vE: i #EH 2016 4F 6 A 30 H, 4 03%1i41H 0.7596 JT, 4% %1 728,186,922.66 177,

Horr: ARz iR RAT A4 0.7596 T, A4 49,818,464.66 11 12 HHIERAT A S H 1%

{H 1.0298 JT, &% 339,184,229.00 175 22 HHEARTT B 10415251418 0.4894 Ju, &iE%0l

339,184,229.00 177

6.2 FlER
S EM: SR RAT IR E S SO SR B 4
A 2016 45 1 H 1 H% 2016 456 H 30 H
hr: ARG
F3 bR BT ]

B H

2016 4E1 H1HZE

201556 H9H (&

14 jidk 32 7T



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

2016 466 A 30 H EEFRERHE) &
20156 A 30 H
—. A -47,558,423.48 -8,093,458.15
LALEWA 133,034.42 48,921.02
Hrp: fEECRLEIRAN 133,034.42 48,921.02
ez iISUYON - -
PR S FRIE SR A RN - -
SN BE 4 fl g e N - -
FAbF SN - -
2T (F R LA TE ) -16,530,767.00 662,826.17
Hodr: BRERE R -25,069,862.81 -
FEH B - -
g et - -
L L FRIE SR R IR - -
Dt R aid (Gl - -
frE T Ak - -
JBEUAL 2 8,539,095.81 662,826.17
3. A RMEZ SRS (K LA 53D -31,386,753.20 -8,827,852.47
A4 SRR (B LA — 5 IEE1) - -
5AARWN (FAR L5 351D 226,062.30 22,647.13
WB: = #H 4,349,629.63 859,661.68
1. BRI 2,863,736.91 184,765.34
2. FEE R 630,022.12 40,648.38
3. HEIMRSE - -
4. L5 %A 559,978.70 587,362.29
5. FEIH - -
Fodpe S (R0 S Al e S - -
6. HAthztH 295,891.90 46,885.67
=, FERS (TREMLLC-"SHT)D -51,908,053.11 -8,953,119.83
W PSR A - -
W9, #RNE G583 MUe-"5EHD -51,908,053.11 -8,953,119.83
6.3 FrE&ENE (EE&HE) TR
St EM: RRHIERATIR U FOE R S
AW 2016 4F 1 H 1 HZE 2016 £ 6 A 30 H
s AR
A
W H 2016 4E1 H 1 H&E 2016 4£ 6 A 30 H
L ESE R4 ECAE A& AT
o AR (B 806,792,984.07 -131,034,832.40 675,758,151.67
SAFED
T RIS ETESIT AN - -51,908,053.11 -51,908,053.11

215 jidk 32 71



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

R EA DA CRHF]

D

= RSN FAL G

ARG ER S (i -93,197,194.43 22,448,588.35 -70,748,606.08
B/ PL- 5 3H 1)

Hep: 134 HlEk 144,192,885.40 -34,041,100.52 110,151,784.88

2. e Ak -237,390,079.83 56,489,688.87 -180,900,390.96
U, A m) B 4 i AR A
NG5 BRI = A e i 4 i
HA2F) GFE k> L5

YD)
fiv H (R
é@é?ﬁﬁﬁﬁ%ﬂm - 713,595,789.64 -160,494,297.16 553,101,492.48

R B I 55 3R (P A R 4
AT 7.1 B 7.4, WEREH FH7 0 ANEE:

RGBT R, TESUTEATIAN: 5EHE, S0t Bk

6.4 REME
6.4.1 FEEFEAENR

ez PEBRAT IR BN POE SR B R 4 (L R IR AL 4), RE P ENEAR B HE RS (UUF
fappRerp ERE M 2D UEMVFRI[2015]913 5 (S8 T-#E T 2 IR RAT IR EU 0 JOIE TR BT 5 GBI 0 4tk
) e, eSS A RARENERAER 2015 4 5 H 28 H % 2015 4F 6 H 3 H LW [
M ATFEAE, M RG22 K TS5 BT CREBRIF B A 10O SRUETT th B 22K 428 (2015)
3756 60971571_B21 SEHHRA S, 1o h EIE M SARIEE SR MR, BE AT T 200546 A 9
HAM . AEENRARIFHE, fFEWIRAE . SO S RINBRIAE %G RSt e Re)
NN 254,156,933.22 7T, (LSRN A A7 A S W NIRRT 21,925.04 76, DA EsEfiedes: OF
B At AR T 254,178,858.26 7, 14 254,178,858.26 i3 &1, AR &SI N NIE L
BEEERARAR, HEESRENSICHE T EESR S ILE B G RTTEA R, BEE&E N v ER
ITIAR A IR A .

AN H G (M B A AT B A 2 FPIEARAT FR B0 PO F 32 08 B G I Bl 401 (LA R fa RRe< A 2 IE 4R
ATBY A A I ARAT 1R 000 GAIE R 4R BT i 4 I R RIS 25 2 0 40 C LA T ARt 22 tPiEARAT A 350D
Rtz rPEARAT R 200 GRS $ W 4 AR U5 8 0 40 C L R T RR <4 22 tPIEARAT B 341D . Horh,
HZ PIERAT A IR 22 TPAIEARAT B (A A S A BIIC L AR 4 OR KR 1 0 1 I EEBIANAR

FEAR L FRIEARAT A D BRI A 2 FRIEARAT 0 B S5 T A (A 2 VAT B2 110 25 4 0 00 T Sk v

2016 Jidk 32 71



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

H GE& & FAERALND A RSN, AT R K E W i . & W0 B 52k B
NEATHERER 12 H 15 B GEWRBIE) . 4522 T iEARAT 4 8010 0 B (K T- 3056 T
1.5000 Joitf B4 42 FPEERAT B AR A 225 1 (B /N T 855 T 0.2500 Joi, AJ: G it AT 3 AN E
W AT

ARSI BBV B O BT R PR 0 e TR, A8 TP R ARAT FiE B0 s R e 48 B R ML
Fott e 52 COAE /MR BNV S Fe A IR N 2 e BT ISR ) BUIE IR IBE . [ e W as Bt
7eCEGE TR SR, Akfi. ARG, KRR HOTEURGR . SR, AR
(BB G THAD R B SCRREYR . R RIE . AT RS DLRIEENE e
UEME 2 FO VP ST RO A R TR (EAFF& o EER AR E ).

UIE A B U US SOVFRE SR A i i, SR B BT E MR T )5, 7T LRI
ARGV

B BTH A Gy BB T BB A TR 5 1 90%, Bt T AIEARAT HE L
73 1B B 25 3 B e B B B AMIR T AR B i e 9877 (1 80%, AN 5y H H A AEFNBR B3I B2 PR AIE
EUUE, AL R BB E BRI H AR — 4 DA FBUF G780 B BIAMR T 2GR 1#E) 5% .
BGIE BEdE 5 K HAth < ik L (R 350 B bR A TV ER I Bl 8 B LAY PRI RE AT

BRSNS 12 LA R AT AR SR DA B Ji P L A1 g v, AR ik < PO 30 9 0 L AR I 4 8

ARF B AL ST R HE D 96 96 <A IEARAT Fi O 2 2 +5 %6 <R HIARAT T I oR . (R D

6.4.2 THRER K Hi I A

AR 55 i 3 4% I b [ WA SRR AT ) (ALl g o U — R A HE U ) LR I 5 it A BT 1) B A
VRN NAHERE . MR DL RCHARA SR IE (BUR S ARdl 2 thE) g, RIS, xb 7R
W ZEAEBRE T, 3% 7 HEIER SRR S BITH QEFEHEES SIS
AR5 PEIERSHER O-T il — PR R S AL S e R B G IR IBE
He ST <Ak 2 THHE IS A B 55 S AR BUFAE TH AT R IAE A . QUESR 58 2 (5 B IR i
INED CIEFRICTT R E(E B WA St UHEID 28 2 5 (ERERERIN A S0 GEZRR T
SAE B PRGN 26 3 5 (S THRERMNER S L FD) . QIEZFHR (S B9 F XBRL BiR
5 3 S <IPER AR A > ) S HA r [ IE M 2 S A FRIIE 25 45 1% 5 4 Wip 2 AT PR AF G

AW 55 4R R LAASE G RFS 28 i .

6.4.3 TR AL St K A SR 52 A 75 B

5517 513k 32 1T



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

AFH4 2016 F 1 H 1 HE 2016 4 6 A 30 H IEHAIE I S5 R FF & A 21N ) BsRk, Hsk.,
SERM S T AR FE 4 2016 5 6 H 30 HEIMA S IR LA 2016 £ 1 H 1 H#E 2016 & 6 H 30 H 1 #[H]
A28 78 IR A3 i AR s 1B LA R B

6.4 4K EHIFRAKBER. 2t bTHS80—REEHREHE B3
ARG TR 2T BOR . 2T S il — I Rk S A — 8.

6.45 S BSRM&THE TR E U R ZHE LR
6.4.5. 1= THBURAE K Ui B
AR 2 T BORA

6.4.5. 28 b THE 5 1 Ui BH
AL AR A e 2l AR .

6.4.5.3Z 45 B IE R UL
AR EZ ST IR,

6.4.6 BiHR

6.4.6.1 EN{ER:

SLESBfE, WEGE. ERFS AR E, H 2008 4 4 H 24 Hilg, WEIES ORED
A G ENERUBLEE, RS 3% HHE N 1%

SESBfE, WEGE. FERFS AR TE, H 2008 49 H 19 Hile, 1% ik ik
P RS TG ENTEBBIRNENAERL, 2L A FAER, BERAE,

MR B 15 5855 SR I R [2005]103 530 (& T AL 23 B AR 5 S0 AT SR SUBUE 1) L 13
RY IR, RN 3 B A o R v K] S R R R 1 IS I M AR S R T A A B R A AL,
AEWCEN TR .

6.4.6.2 EMLBL. HHERL

MRIEI G E B % e R I Bi[2004]78 530 (LT UEF % ¥ 56 S BUSUBUR @A) FIHLE
[ 2004 4£ 1 A 1 Hile, SHEHBEEES GHAREHRTES, R RREEe) FHAEH
FeHHFREE BRI ZEMBON, ARERGRAEE LA

MRAEA B E B % SR F[2016]36 53¢ (& T AT BB SO EBGR S @ En) 1)

218 jidk 32 71



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

Mg, LH SRl B 2016 £ 5 J] 1 HEAE 4 FEE A 2T & B E A AL il
N ETE L, SNV E B SO BN B . WIEZF R R (PR 2R 4, TP IR
IR ) EENB MR TR BRI R ER E 6 07 BUF GR 2N
GAEIGERL; A7 RSN AE W BB

MRAE W B B XA S5 e R Bi[2016]46 53 (S Tt — 20 Bl af i HET & oo ol il A
RECRAVEED FIE, BN R E SRR & XA BUR TSR B RSO A BB

IRYEA BRI B 55 8 B Bi[2016]70 530 (9% T- R LA IR ML A DR 55 14 (B BCR )+ 7838
KDY HIRUE, KW NGRE Rl . FDEAF B DU R SR R A N S e

6.4.7 RKEEHFRR
6.4.7.1 ARG HATEAEIE B8 R B B KR TR R RER S R AR KB
T

6.4.7.2 AMEN SESRERBKR H K& B

KI5 447K SRR R
g R EEHARA A (BRI E AT FEEHN ESHEIN
T R AR AT BB A7 BR 24 ) (“rh FEL R AT™) BB N ESAHIN

6.4.8 AR HA K LA BRI LU R IR SRR T 32 5
6.4.8.1 MWK 5 BTTHITINZ S
6.4.8.1.1 BEXSH
A B AR IR SRR TT AL 5 BT HAT IR AL 5 -

6.4.8.1.2 BLUER 5
AT G AR A5 BAAR IE L SR 5 28 5 BT RGIERS 5

6.4.8.1.3 HHAH
A FE G AR 5 AR RT3 5 T AT R S

6.4.8.1.4 FFEEES
AREE G AR T S ARE I SRR 2 5 S nHEAT [RIW AL 5 o

6.4.8.1.5 BiZATSREAT KL

5519 713k 32 1T



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

A I G AR I TE B S SRIB T [ 2

6.4.8.2 RECHHREN
6.4.82.1 H&EHH
Bfr: NRMt
N A AT 3 ]
W H 20165F1H1H £201646 H | 201546 H9H (FE&&1H 4
30H B H) F20154E6 H30H
AR A B FE G N SAT O B R 2,863,736.91 184,765.34
Hodr: AT ENIM IR P YEdr o 67,734.27 8,351.98

e BB — HEESE AR 1.00% M ESR R, HHETEIT:
H=E x<1.00%/ 24 4F X %k
H A H R R & B H 5

E Jvil— H 5 5 1E

REEMREHIHE, BHRATESMNAAR, &AM @FGEHMANSRERESIE AN —
BUE, HEEEEATRAE R 2-5 T/ H WM b — RS AT S R e B BN . ik

FERH  ARE H BANRT 50 B TR AL SR, S HIBIIAE .

6.4822 R&ETER

B NRMIG
A A B AT LG )
i H 20164F1 H1H 2201646 H | 2015E6 HOH (4 A HAE
30H BH) 201546 30H
3R R AR ) 4 B S AT BB 630,022.12 40,648.38

VE: FEEFRE AT — H S RS E ) 0.22% 04 SR IR AT

H=E>0.22%/*44F K4

H s H N T R ST 2

E T — H R4 0 7= 15

HEFEREHIHE, BHRUEGNAAR, A ZRESEHNGRSITE NN —
U5, HESEEANTIRA EHE 2-5 AN LEH N AES M= h— RIS AT ARSI N ik
ETRH . RE H BRI BUE T2 SR, SR HIIBAE .

6.4.8.3 5REXTy #EATARAT A R ML TH 37 B 3 (35 [ D) 32 53
AR G AR S IR 5 SR I T AT AR AT 8] [V 117 3 1 523 (2 BT ) 32 5

220 jidk 32 7T



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

6.4.8.4 FREFEBEAEEHFNR
6.48.4.1 MEWMANESEHAZHEEREHEALELSKHBNL

AF G R EEEAAR G IR HE A e H AR,

6.4.842 HEFRBIESWEAZINIAFTT RAFLSHIER
B RER AT A
A B A2 S B I T AR S AR B A 3

6.4.8.5 HIKREXTT IRE FISAT AR BUR S A4 A B

A ANRMG
A AR AT LR
20164E1H1H £20164-6 H30H | 201546 H9H (L& & RAZH)
KRIKH 4 FR
%220154F£6 H30H
AR %0 R BN AR %0 IR 2N
HE R AT 33’747’343'2 127,077.09 44’414’576'i 48,921.02

6.4.8.6 AEESHERHHASERET AMIESFKIE
T

6.4.9 HiK (2016 4F 6 A 30 H) AEEFAWRIEZRIES
6.4.9.1 BHARGHT &/ R ISR T AR i@ ZRIES
AN F G TR HT K138 AR 55 0 T A A A3 I8 A2 FRAE S

6.4.9.2 FIRFFH BEIHE R HIE R R E
AN S AR A SR OR 55 A I 5 R e e 2 PR IS

6.4.9.3 HIARMIRIE BIGEE 5 P NIRIP I
6.4.9.3.1 1T ETHHMZ 1EE W

BEAMA IR 2016 4 6 J 30 Hiuk:, AH:4T0H W HARAT IR T35 5155 1E B 3E 5 T i 52 H
R R 23 3R A

6.4.9.3.2 X 5 i & iz 1EEW

BRAEAR IR 2016 42 6 H 30 H ik, ARG N5 Fr s 557 IS 5 7 a0 =2
521 713 32 7T



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

[ WA IEZ7 kAR A

6.4.10 H B THEMEM ST STHRR FE U AN AL Fm
6.4.14.1 K i FH I
BERAGERH, AFESTOTH BB 1) &S0,

6.4.14.2 HAhF 1

HWEFUOTRH, AEETH

6.4.14.3 W 55 4R K AL HE
AR FC T 2016 4E 8 H 23 HAA IS RS H A\t

T Y A R

7 BRAGHRSE

7.1 WIAREEFAGTHER

EREAL: NRMoT

. 3G M A L
¥ H = Bl (%)

1 B o 4% Bt 520,230,412.56 93.89
Hope 5 520,230,412.56 93.89
2 [ AL 2 4% % - )
Hrr: fiidf - ]
B SCRFIESF - -
3 T JE A - )
4 G AT A R - -
5 SN IR B 4 il % - -
Forpr S =R 1) SN 3R A 4 il ] ]

B
6 BATHEF MG & T &5 33,747,343.35 6.09
7 oAt 25 T 5% 79,701.21 0.01
8 At 554,057,457.12 100.00

22 i3k 32 71



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

7.2 WMEFRBTIS KB R B R A S

7.2.1 EEBREIRETL A RORERRAS

e@Eh: NRmoc

o B B E L
(%)

v (e ~IRHHE

A PR RRL B i

B[Rk

& k.

B B0 RSOKAE AR
I

HER R
AZiEIEH . G AEREOLY
A8 R Ol

G EMER . ARG B HER RS

I | ® |m |m |0

520,230,412.56 94.06

g
EIEJ’J_l
=

S5 AIR 55 e 55l

BEART FEAEA R 55k

KA ISR 2 3L it i I
JE R SS < BRI A IR 55
#H

DA TAE

St R E AR R

g

2N

»w |0 |0 |v |0 |z |Z |r R

&t 520,230,412.56 94.06

7.2.2 BRBEIREAT A RORERFAES
AT G AR IR AR BB B SE

7.3 JARIEA FRAE o H S F = HE BB R/NER R B R 48 B R B
7.3.1 BIARBEIHEAE A SMHE SR E EL /N AT+ 48 BRI R 4

F23 k32 ;M



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

SRS NRMIT

e
Fg | REARS JE SR A4 R (k) A A
B LAl (%)
1 600016 RARAT 9,451,793 84,404,511.49 15.26
2 601166 MVARAT 4,273,445 65,127,301.80 11.77
3 600036 AT 3,305,462 57,845,585.00 10.46
4 600000 THRARAT 3,463,505 53,926,772.85 9.75
5 601328 IEARAT 7,544,494 42,475,501.22 7.68
6 601288 FANVERAT 12,243,656 39,179,699.20 7.08
7 601169 JE R ERAT 3,248,159 33,683,408.83 6.09
8 601398 TRHRAT 6,909,569 30,678,486.36 5.55
9 601988 W EARAT 6,750,908 21,670,414.68 3.92
10 601818 HRERAT 5,100,558 19,178,098.08 3.47
T BBEE TR AR IE SR T A IE WA, I D5 6 8 T 2 4 A BN X sy (18] 22 4
FEAR I3

7.3.2 BRI AE A SO E o S 37 E LB /N O B 48 B R R
TR G AR IR AR FFA BRI B

74 REF AR ERFASHERZS)
7.4.1 RITNSHE PRI ST 15E 29080HT 20 44 KR B4
SRS ARMT

o I 4
5 Ji ZEAR S Ji SR 24 PR A R LN EH 7= A EL A
(%)
1 601169 JEARAT 24,042,415.23 3.56
2 601166 PV ERAT 22,161,703.15 3.28
3 601288 LANVERAT 19,508,826.78 2.89
4 600016 RAERLT 17,044,269.15 2.52
5 600000 HREBRAT 16,781,403.16 2.48
6 601328 TIWERAT 15,203,602.92 2.25
7 600036 FARARAT 11,801,489.77 1.75
8 601398 TRRAT 7,204,795.00 1.07
9 601988 W EARAT 5,629,698.00 0.83
10 601818 HRARLT 4,773,236.82 0.71
11 000001 P ARAT 4,671,300.88 0.69
12 600015 R ARAT 4,214,530.38 0.62
13 601939 BARAT 2,711,082.11 0.40
14 601009 AT 2,459,406.00 0.36
15 002142 TURRAT 2,244,955.24 0.33

%5 24 T3 32 ;T



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

| 16

| 601998

R

1,741,472.10 |

0.26 |

TE: AT TN GAC P45 RS (A B R LU B 3181, ANBRE MR A 5 9

7.4.2 RIFSEHSHE PRI EES T 5E 29080HT 20 44 KRR B4

EREAL: AR

i W) 4 1%
Fe Ji SRS JiE 2 A4 R AR L H 4 7= A LA
(%)
1 600036 A RAT 44,415,247 .46 6.57
2 600016 RARIT 24,946,787.26 3.69
3 601166 PVARLT 17,752,486.58 2.63
4 600000 TR ERAT 14,295,708.47 2.12
5 601398 TR4RAT 13,781,735.61 2.04
6 601818 HRERAT 11,559,429.55 1.71
7 601328 ZIEERAT 10,958,972.56 1.62
8 601288 LANVARAT 10,200,799.95 1.51
9 601988 o EERAT 10,117,090.67 1.50
10 601169 LR AT 8,875,146.89 1.31
11 601939 W ERAT 8,719,824.31 1.29
12 000001 P gRAT 6,266,093.97 0.93
13 600015 R ARIT 5,627,384.37 0.83
14 601009 AT 3,361,753.93 0.50
15 002142 TIRIT 2,607,602.82 0.39
16 601998 S HRAT 1,985,160.92 0.29

TE: AT SR P45 SRS A T (A B R LU B8, ANBRE MR A 5 9

7.4.3 TNBLRHI A 280 RS2 B HON S

Bhr: ARG
SE BRI A (AE) A 162,194,186.69
SEH SRR (A B 195,471,225.32

7.5 BRI MF O RH BB EAE
AT EAR A AR R I 57

7.6 BIRAE A Fo b8 o5 2 & 37 i E B R/ HE R O B LA AR SR B R A 40
A GAMRERARFFA G

7.7 BARAE A SOt o5 SR E H /N HE R B R+ 48 B SORRIE SR R W 48

AT AR AR KRB 0377 CFFIEST
225



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

7.8 MEHAREA RHE SESTFHE DN PRI LA SR B A
A GAIR G IR ARG SR BB

7.9 FARERA FOAE o HE S B E B RN R B AT A2 BGE B I 4
ATE G AR AR R BOER T -

7.10 REWRFHESREHBIERRZ B RHA
7.10.1 REFIRARE ST KB R AR B4

I GAIR G WIAR A BRI 0T

7.10.2 AESEH BB KEHBUOR

AIE AR IRB BRI G H AL B BURARIILE, AT Sopp AR e U 2R A SN, B
EMRE N TEZHE, AR TR0 BERRMEE FERM RN % IR 1%
w4

AT GAEAT AR WIS, KB I X HIE TR T A S i i AT S aImt 7t  FF4s & dail
BRI E Hrp A SRS B AR KT

A GBI TE > H S BRI B AU e PE . P IE K R AFAIE, L B ACE . AR,
VEIHEAT OB, DA S BR 4L B A XU

AR T2 S BR IAR I BT I R s A UE I, AR SR i M B E AT

i

710 R IR AR S BT I [ 6391 552 5 1 L )
7.11.1 AEIE GRS EBUR
WIEARES IS AR, RESARRRTETER.
7.11.2 MEBRAZE SRR E G SRS 5 A
ARBE G AR WA R E TR

7.12 BRHASWEME
7021 RIREHIN, AIEGBE IR RIS RAT RN EER RIS R WA, AN
ikl H AT — 4 N MAEAEZ B AT E BT AT
7122 REEGHRBEATT 2T, APER T IR G5 FUE RSP 2 M
7.12.3 BARF A A BB 7= M A
Bfr: NRMIT

2626 713k 32 T



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

75 s A
1 17 HARIE 4 73,967.28
2 I ISCIIE 517 B K
3 AL FBER
4 MRS, 5,733.93
5 I UL HR T K
6 FoAt SRR
7 Ry 7
8 HoAth
9 r=an 79,701.21
7.12.4 BIRFEA B T2 R v R A5 B 4
AT G AR AR A G AT 5 B v e ¥ 5t 55
7.12.5 HARETT 2 B = AR TR SZ IR L A 5 B
AT G AR A5 A A F 44 AR AR B T AN AE S A2 PRSI
8 EEMBFHEAEE
8.1 HiIRESEMBRFAENFBLRFENGH
UYL Ay
PN (3]
ESEEDN
JRESESZER 0] IRAE e e N NFE T H
A2 ) ok
‘ A0 EPSR il 5 S
) ESRER gl SR
E 51 e 3]
e AR AT
98 3,461,063.56 | 254,771,024.00 75.11% | 84,413,205.00 24.89%
FR¥r g A
e IR AR AT
100 | 3,391,842.29 | 49,553,093.00 14.61% | 289,631,136.00 85.39%
¥k B

27 Ak 32




Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

e AR AT
731 68,151.11 3,469,715.00 6.96% | 46,348,749.66 93.04%
R GaNAe
&1t 929 783,839.53 | 307,793,832.00 42.27% | 420,393,090.66 57.73%
8.2 IR ELHEERTAFEA
e PIEERAT FR B 0 A
T A NZFR FEE A () 7 b T A7 4 L A
% N ‘E" 74N VAN
1 T iﬂ%mﬁ“ 70,312,237.00 20.73%
[=]
TARBZBREEHEAR
2 O —H 2 RS AR EE 30,800,000.00 9.08%
i g
3 R N RS A TR A ] 23,010,429.00 6.78%
tj? J xxé > VAN
4 j?mmmjﬁﬁﬁmé 11,904,609.00 3.51%
[=]
JTARBZERTEEAR
5 O —H RSP EAE 10,930,000.00 3.22%
g
I = Y A
6 ¢.A%ﬁﬁ%@?hﬁ 9,000,000.00 2.65%
RAF—HE %S
AR 7,669,738.00 2.26%
& 6,324,681.00 1.86%
J7 IR — R aRAT — 7
9 IEiEFE/FaE CPPIL 5 6,009,854.00 1.77%
EETREH
Fiit 2 N A6 N -
10 RIS RIS A -7 5,608,835.00 1.65%
He
ez PFARAT FR 50 2B
75 A N2 FR FEE A () BT A A L ]
bt St VR R
1 ALEESS f%fiz{ﬁ%¥§ 30,022,900.00 8.85%
MR H
2 EHEE 8,011,212.00 2.36%
P EFEH R TEA A —
3 25 30 M (R A1EIE) £ 7,052,195.00 2.08%
BREETT
4 PR 5,782,534.00 1.70%
5 FEE 5,517,600.00 1.63%
6 FEE 5,113,300.00 1.51%
FREIEARFE AR —
7 o 4,500,200.00 1.33%
BRI 2 5 BE ’
8 FAEAR 4,386,014.00 1.29%

228 Jidk 32 71



Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

9 Jafh 3,997,000.00 1.18%
IR ERAE A R A -
10 RERT 1L WIIE SR A A % 3,960,000.00 1.17%
&G
ez PUERAT FREE o 2
¥ ESREPNE FEEMmE () BT R AL
B SR R TR A TR A
1 H) — B ORTH TG 2 SR B AL 1,833,870.00 3.69%
b 2 554
HE NGRS A PRA A 1,043,017.00 2.10%
Tt 500,000.00 1.01%
Hh N BV = ORI i 3 A7
4 AT — BT 368,084.00 0.74%
5 Ak 345,944.00 0.70%
6 ZEXUN 265,317.00 0.53%
7 2= [ 204,098.00 0.41%
8 liivay 204,098.00 0.41%
9 a4 180,000.00 0.36%
10 X 121,433.00 0.24%
8.3 HIRESEBEEHARMLA RFFERELERIENR
i H 1y E2J l FHEMHSE (4 554 B AL B
ez RUEHRATHRE AT 2 ) )
A
BEEEHNFTA NN | PR AT IR S 2
R RS B ] ]
e PIERAT IR B 2 5,557.01 0.01%
it - -

8.4 BIARZESEH NI ML B FA AT AE S0 B X [ 5L
RNFEHPEBN R BEERBTAWETCETT 7 DT AR 1 R B S0 AU B AR X E)08 05
ARHE G ) S S 20 PR A 0 AU BB IX TE) Y 0,

9 FAESHHERS

B
S e PIEARAT RS | R PIEERAT IR SR | R IF R T IR
A 3¢ B e
REEAFREMH (2015 6 H 9
Hy 3l (5 A 91,040,725.00 91,040,725.00 72,097,408.26
AHR A B A 3 4 4 AU A 369,338,073.00 369,338,073.00 84,613,896.80
AR5 JFE 4 5 H ) 40 - - 147,142,242.95

229 jidk 32 7T




Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

Yol ASFR AL IR 4 R E [B] 7 0 - - 242,245,363.09
AR WL PR AR B4 A -30,153,844.00 -30,153,844.00 60,307,688.00
AR HH A AR 3 4 47 AU A 339,184,229.00 339,184,229.00 49,818,464.66

10 EXRFHER

10.1 ESHBHRFFAE AR R
T 9 T B AT N K 2 Bl
102 EEEFHEAN, HSTEEANENESTEERTHERANERS)

T

103 BRESEHEAN, E&W™. ESEEWFKIRL
RGN Y KA et TE LS HIURL.

ﬁi’&o

10.4 ZEEHH RIS
A N T a5

BRI K 2422

105 3REHA BB S THME 5 Fris i

AR S P AR R RS D e R T IS5 T
106 BHEA. AEALKEREEEN G ZEERALTIFH L
A AN EEEAN . T8N L@ PE BN A2 A A 1 S Ol

10.7 EESHMAIESR AR 5 BITHA R F L
10.7.1 EEMH AR AT 5 BT R ESE RSB

T I 2 e BN TCI AT G 7 11

EHEAL: NRMT

55 WAL 5 NS A Z 7 R A 4
BRLH | | gk I
- FRAZ 4 TERRAL 4 &R
- L1 e 51
VU FEIESR 1 - - -
CAGUESF 1 249,733,876.44 |  69.82% 232,575.82 | 69.89%
HHRIUESF 1 85,469,662.08 |  23.90% 79,598.27 |  23.92%
LSIRTI 1 14,871,495.23 4.16% 13,552.40 4.07%
E{5ES 1 6,671,920.58 1.87% 6,213.54 1.87%
2R % 1 918,457.68 0.26% 836.95 0.25%

e 1. JFR T RIS 5 e F b -
REEHANGUERIEFEE NN, RS B AR SIS KT, R AREDS:
(1) WEEEMTE. ™, B @EMPNIEHIEE, IR 22k eia 1 e IR 1 20K

2530 jidk 32 1T




Mgz AT IR RO OIS F 0 G 2016 AFFAE IS

(2) WRHFESEI s, AR ST M T TN, BRI AR GL 5/ 2, Rt min
TR T A AT R 55 5

(3) BATSMEIRIAERL, REMERINIES 2055 & 15, KRS BEABIR, sk
79 NG P

(4) HAAR T I ERAA AR KL A 1E 5 RE

2. FFHE A O TR PR -

(1) X5 5 BTk I R I 25 5 iR 55 HEAT VPAS

R PSHINEES SIS EAY S DY NIAL S/l w7 L v & 2 A 2 U o 1) 2 R S AR P P K 5
52 5 0 (R 27 T R 55 TR AN 25 S T HEAT VA

(2) T (P o) TG H %R

BB NN SRIE ST 5 BT R SR AR 4 2R, SR s foe, IS CHrigse %
FICHI A RD) XTI AL 5 T i ZEE RS P AT A

(3) firifess oy B e 44 AR Ay B RIS e B w41

NI E B S BRI AR SCHR T IR A CHrigae ) BT I A% R ) SR I3 B R 5 VAl A 45 2R
BATH A, HEEHMEL.

() X Kl FFEE A

BN SHIERNFFRE GEZFZ S Bonfl i) , JHREREEITE N,

3.4 ST PN B AL 73 7 28 5 BT ) AR SR O«
T

10.7.2 BEEH RS A F AL 5 B ouik 7 H AR 8B 3% Ao
SR NRMT

i35 51 W45 5 BLIEAZ 5

S 4T 24301 5 i 24 4 ] 2 AL

JRAZ G | RIS | A | WA | A | RS

W el B LAl B L
VG e IR
ZAGUESF
HZRIESF
KITIES
EERnEs
[HZ=H %

31 jidk 32 71



% PR ERAT 1R B POIE 7 BB I G 2016 4748 FE I 75 4 22

R EHARAF
ZO— " ENAZtRH

F3I2TIk32m



	1  重要提示
	1.1 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 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 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	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 报告期末按行业分类的股票投资组合
	7.2.2 积极投资期末按行业分类的股票投资组合

	7.3 期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	7.4报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6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
	7.7 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
	7.8 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	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权证投资明细
	7.10 报告期末本基金投资的股指期货交易情况说明
	7.12 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 报告期内改聘会计师事务所情况
	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


