XA 300 SRR RIS B R A &
(LOF)

2016 £33 FHRE

2016 £9 H 30 H

HEBTHAN: XUERESEHFRAF
EELEN: PERIBITROERAT
WEXHHE: 2016410 A 26 H



AR 300 FREUY s RUESR B BT REG: (LOF) 2016 4E57 3 4R %

§1 HEER

Fe i PN FE S M S ORIEA IR 5 T3 B A R BOC . R IR BRad Bl Kt
FERS AR B E . HER A e Bk AR AN ) SO BT

BE AT A b EARMVHAT R A A7 R ml AR AR S5 R E , T 2016 4F 10 [ 24 HER T A
WA P S5 H bR SRR AL SIS AR, PRERE N AR AL, TR
IR B H RN -

LG PR LOSEAS F L B0 S ) RN IS R B, (RN RUE RS A

B AN BUF AR AR I . BB WG, BEREEAEAE BB DA WY A7 40 [ 1 A
2 SEEE AR L

ARG I 55 BERER W

AAREWIE 2016 47 H 1 HiE4 9 H 30 Hik.

§ 2 FEEr= RN

4 TR MAUPE 300 $5%L (LOF)
Wy M TRIFR W42 300

HeL EARAY 163407

oY 163407

A 2 A 163407

Ja i A Z A 163408

e (N TR (LOF)
e AR H 20104 11 H 2 H

i IR L S B 40 295, 259, 044. 97 3

AN 4R 8 B ) 45 5 A G B8 o 8 % ok, I ik
FRECT IR ARG BRER)IR 300 $REL, IR
THBR RS 22 R R 7 MR 22 I AT HEAT AR e i 1)

B Hbs EEM, WRES VI E. NS HY
PREF IR ZEAEIT 0. 5%, FERESRZEAIT 7. 75%, H%
FOTERERZE AR 0. 3%, 4FE N T ERER R AT

4.75% .

ASFE R PR A5 RS B 5 5L 0 Sk, R et
TR BN ERL A BREAY IR 300 $550, JFAE ™ M 4%

RLBTA BRI F 7 B 22 T TR T A S
e
Mb & L v VPYR 300 55 X 95%+ [FMVAE ) 2 X 5%
A TR LG, BRI 5 BV TR
RS Wl (I Lt . A b I

B, BRSPS IR BT R, 1 SRIZIT BRI 300

%2 nr JL12 ny



NAPER 300 FREIESRAIIF S IE L (LOF) 2016 4E24F 3 ZREHi S

FRETARE T IS, RS 4 AT &5 X

5% B Sy T
BN A4 BRI B FAT LA 7
HEELEN H [ ANV ARAT A BR 2 )

§ 3 FEMFSIBIFMESFERIL
3.1 EEMEIER
Hpr: ANRmo

F I 5 Fabs A C 200647 H1 H — 20164F9 H 30 H )
L AW C Sk 7,958, 833. 11
2. AHAFE 22,503, 360. 11
3. BT ¥4 HE G0 5UA I )i 0.0754
4. R I A9 P 1 E 391, 638, 063. 34
5. WA I G g 1. 3264

e 1o AHC LI R R GRS O Bedtiias . oAbl CANVE 2 et EAeshficas) 1
BRANSC T HLJE (AR ARG A E s B ad n_EA 2 se (A2 s et

2 Frid R SHR IR AU AW BAE S G i & g ] (il ARG Ise(n] 2t . 207
PR SESHHAEE), AT E PR AT ZAR T P

3.2 HEHERI
3.2.1 ARG HEESHTHENE KR RS RS LB BT R 5
X X _ X b &5 B 3
BFERRE | EIG KRR | kG
BB s e R EER | O—6 | @—®
® 2@ A EmESE) W@
TE=1H 5.91% 0. 74% 3.01% 0. 76% 2.90% | —0.02%

#
w
=
=
N
=



AVFAN

NE

PR 300 FREE RS B Y L4 (LOF) 2016 45 3 s

3.2.2 BESAFEMDRE S RiH#ES KR RIS RN S B fE e &
AR LA

WeAP BR300 80 (LOF) Kb 7 3071 F iU 1 4 b5 Il Dk B b A8t 1 Wi 6 1K)
Do stz 5k %50k EE

LT T — N S ...... ...... e e S — I ...... S ...... ...... ......

T3.69% -

G1.40% -

459.12% -

36.54% -

| 2010-11-02

-
—
i
2
—
-
]

2011-09-19 4 | oom b

2
2

012-01-04{ ===+

2
2

12-11-20 { f--- o

20

2013-08-22 4 |-----

20

2
2

1412:00 |-t

20

LT o I T e S S

015-10-26 |- beemmm e e LT

0150328 4 e

2
20
2

AP HI00 NS (LOF) I W PR g — NP RSl B (LoF) ﬂk?ﬁlﬂ{i%lﬁﬂil'ﬁﬁ$|

TE: 1y IHERIPTICERE AR 2] 2016 4 9 J1 30 H.

2 M XAy iR 300 FEAE IR ANETF R G (LOF) &R MIME, AR el
92010 ££ 11 2 HZ 2011 £ 5 [ 1 H o @0 W45 AU AR G 2 0058 7 Il B LU AT & AR R ]
T [ B A R K B 9% 4L 45 1 LS L

3. 3 Hfihgtr

Too

§4 HEANRSE
4.1 BE4E (RESKRI/M) B

%

W%

FEATER 5L G2 YT R

ERRH

BN

UEFR LA
i

B

IR

Zggéx
e 4x 4x K
ML BT 2R

2010 4F 11
H2H

19 ¢

LA, A
BREE 8 BEAT IR 2 FAT ML
WFFEO, A r 4

b




AR 300 FREO s RUE SR BB R (LOF) 2016 4R 3 R R Y

TR I3 ¥ Hegr (LOF) Fe42e PP
W A HEFHIH A B,
G

e 1 BUSTREUEIR S IR RS GRS IRVMEAR R BRI GRS AERD.

23 ATHR H 3L G A R A Rz H (GRS o i BT JE G 28 1) w0 w4 T g 2 H (O
SO AT D BAE H IR A AR R e 2 H .

3. “UEFFANVARRR” 2N GHIEZR B0 . WEFTA L 55 AR BR 5
4.2 BEANRE PAAESZEERTHFHFLN S

AN, AREEE NG T QIEFRRBTE R ARSI tanl, (4 ix
300 FRECY R AN UESF B LS (LOF) JEGA 1R MR HER S, AW 8
PR ST WS T11% BUS ARSI Js W BEAE R SE  5E 7, Ol e B AT N SR R M it
AAREWIN, TSR BT S RG-S A R RE, JCHTEEM RIEATEE S5 R A
A0 R A AR AT AR 28 (K454
4.3 AP GET N
4.3.1 AP G HEKIPATED

AN, AREEE AL QEZFRPIE ) GEFERRREE AR AL
Syl R PRI KA TGRS RE, BB WIFUT. BB, S H AT k4t
PSRRI AR IE O, IR ST LRI AP, DR BEBEE I . 2] A
KL ER 2 7 B AN R BB A 5 et R 22 AT Gevh s WS IRI A B Al 22 53 Rkl . 5542
TAFAEAR T I 5
4.3.2 FERX ST A KE A

AN, TS A G S 5 A5 B TS0 A H R A 5 BRAT A I HIA A8 By AN
FERILIZAUESR 2 H A R 5% 00,  ARABLAT RE S BN AP AZ 5 AR 2 4 1) 5 A2 Dy s Do
4. 4 MEHI N ZEE BRI IE 4T

AFE AR L R AFHHE BT IO XM, B AGHC B R B R . AT R S, BRAR
I R JREIE], DL R BNy o = BEATL G BRI A A DR PR - SR SN
A InBEAE S 5 A P I XU BE KU R B, AR ST At -

4. 5 MEWNEEKNL SR
RIRAIAN, AEESOBIFEIGE KN 5. 91%, FHNLS: LRFEER T % 3. 01%.

% 5 0 JL12 nr



AR 300 FREO s RUE SR BB R (LOF) 2016 4R 3 R R Y

4.6 REWAZESTH NBEES R EE Y
T

§5 HEARME
5. 1 i & R ESH A A

P T EH o) e T IR ()

1 &4 371,234, 776. 94 94. 33

Horp, Roe 371, 234, 776. 94 94. 33

Hea BT - -

[i] 2 AL 7 5t 20, 152, 848. 00 5.12

Hrp. iz 20, 152, 848. 00 5.12

Ui SRR - -

S RS - -

SERIAT AR AR - -

FNE P - -

S ST N
S

BATAH R H AT 60 956, 508. 42 0.24

HoAt %5 7= 1, 220, 841. 21 0.31

&1t 393, 564, 974. 57 100. 00

5. 2 MEBIRBATV A RPN EB R A S
5.2.1 WEFIRIEHEE R AT RKIE AR ERRAE

g (Rl &Si] ARME GO P I 4 P IHE L] (%)
A | s BRS H vk 240, 956. 00 0. 06
B | SR 14, 823, 307. 60 3.78
C | il 110, 787, 507. 69 28. 29

g #0). VR BOK A=
D (LRl 16, 906, 792. 10 4.32
E | #50k 14, 510, 472. 52 3.71
Foo| bR AZEE 9, 596, 923. 45 2.45
G | AlEH . EiEAIEEOL 7,421, 370. 34 1. 89
Ho | R ROl - -
| B RMERT . BAERE BRIk 19, 179, 316. 95 511
b
I 4 136, 189, 147. 37 34. 77
J72B: Y|4 24, 326, 190. 20 6.21
L | FASTAIR SISl 4, 647, 960. 00 1. 19

%6 nr JL12 ur



AVAAN

NE

YR 300 FREUE IR IIES R 4 (LOF) 2016 £ 3 Z=E 15

FHEAFT AR 55

IR ISR 3L vt B

1, 304, 800.

00

0.33

Ja RRSs  AE BRI A AR S5

#H

AR TAE

B AN 4

3,134, 174.

06

0. 80

| =mlo|Tm|lo| =z =

-
e

it

356, 068, 918.

28

90. 92

5.2.2 AR AT REBE N B ERRAE

A5 (plESi] ARaME o P74 B P A L] (%)
A VSO N ([ - -
B KAk 3, 658, 530. 00 0.93
C Tl b 7,401, 615. 52 1.89
b HL. 3. R ok B B
FEFIAE R

E pEisita4 159, 193. 31 0. 04
F LR A E N 2,161,971.13 0.55
G I . SR ENL - -
H Ry IV eA - -

F MBS RIS B
I Rl 1, 567, 875. 20 0. 40
J a4 216, 673. 50 0. 06
K S5 Hiu =l - -
L FH GRS 25 M 55k - -
M BFERF TR A RS - -

N IR BRI A it
SN B B

0 S TR SS AEBERNILAR R
2l B B
P HaE - -
Q PARGE ST AE - -
R Ak ARE FIR - -
S o - -
ait 15, 165, 858. 66 3.87

5.2.3 MEYREZATIL R PBER R B ZRAA S
oo

#

b
=




24

YR 300 FREUE IR IIES R 4 (LOF) 2016 £ 3 Z=E 15

5. 3 MEFARIZ A AMHE G ZEE R 1B LB R/ PRI ET 42 BRI R I 4
5.3.1 MAEPIRIBERFHE A APHE S BEESH = E HFIR PRI+ 2 REER R

B 4
e | mEE Wmask | R G | b Go | Do e HHE
Ll (%)

1 601318 o [ 22 787,000 | 26, 883, 920. 00 6. 86
2 600036 FHRRAT 727,000 | 13, 086, 000. 00 3. 34
3 600016 RAAAT 1,177,700 | 10, 905, 502. 00 2.78
4 601166 MAVARAT 670, 000 | 10, 699, 900. 00 2.73
5 600690 K 977,138 | 9,908, 179. 32 2.53
6 001979 R 577,771 | 9,232, 780. 58 2. 36
7 601601 Hh R R 297,818 | 8,562, 267.50 2. 19
8 000895 MK & 339,800 | 8,015,882.00 2.05
9 600519 pisAEas] 25,700 | 7,656, 287.00 1.95
10 600900 KT 541,102 | 7,196, 656. 60 1.84

5.3.2 REFIRBRS T HE A SAMHE 5 T T 738 H B R/ HEFF R LA IR B R

BH 41
e B WEmas | BE G | AR G | e H#HE
Ll (%)
1 002792 TH 18 TH 76,068 | 3,931, 194. 24 1.00
2 002791 U B 4 58,800 | 2,877,672.00 0.73
3 600297 ] IR 237,700 | 2,141,677.00 0.55
4 601699 W2 IR 237,000 | 1,898, 370.00 0.48
5 300508 A et 10,383 | 1,469, 194. 50 0.38

5. 4 MEFARELF S PRI A S

¥ g5 i fh ARME o) RSB EHE ] (%)
1 EELhie - -
2 | ST - -
3| Rz 20, 112, 000. 00 5. 14

Horp: BURME SRl 20, 112, 000. 00 5.14
4 | kR - -
5 | Ak R - -
6 | I - -
7| AIES (ATRS D 40, 848. 00 0.01
8 A A7 H - -
9 | Hifik - -
10 | &it 20, 152, 848. 00 5.15

¥+ 8

g

12 W




NAPER 300 FREIESRAIIF S IE L (LOF) 2016 4E24F 3 ZREHi S

5. 5 MEFARIE A A G TS 158 LB K/ HEFP TR 142 327 450 58 A 41

e | R BoReR | HE GO | b Go | e A
Ll (%)

1 140302 14 3 02 100, 000 | 10, 112, 000. 00 2.58

2 160209 16 [E T 09 100,000 | 10, 000, 000. 00 2.55

110032 R 2 1} 370 40, 848. 00 0.01

5. 6 & HIARIE A Y & EE S B 1E B NP BRI+ 48 B SCRRE SR 3R

B 41

AT AR WA RRFAT ™ SRS o
5.7 WEHIRIL A AIHE S E ST HE A KM FRIET L4 & BB 4
AIEGARE AR DL ER
5. 8 MEHIRIL A AME b F & T 13E LB KM HEF R0 1042 BCE S, 5% B 41
AFEGAIRE WIRARFFATBGIE
5. 9 MEWIRARE R FMRBEH LA F OB
5.9.1 |EYREFE ST R KBTI F MR AH
ARFE AR WA ARFFAT BRI L

5.9.2 AEE R RIEH R BT BOR

R ISR AN JE T AIE G I a I, Sk A TG H
5.10 REFREESH R E I AT HE A
5.10.1 A E RIS B H BOK

FE T A S T ARG R E, #ubIiAEH
5.10.2 REFIRAFFESH R K E G M5 AH
AT AR WIAR AR 13157
5.10.3 AHAE R R SR VRN

FE T A S T ARG R E, #ubIiAEH

b

=
=
N
=




AR 300 FREO s RUE SR BB R (LOF) 2016 4R 3 R R Y

5. 11 BRAGWMEIHE
5.11.1

ARFEGHR WA B UL RAT EARAAR BRI i, I R S gt H
4R 2B A TS Ak S T
5.11.2

ATEG P44 B A H ARG R () A e JRE 2 e
5.11.3 HABBE =%

5 E el o)

T
di

B ARIE S 41, 784. 50

PCIE 55 Sk 626, 394. 16

IR -

Nl 477, 433. 20

I IR R R 75, 229. 35

S INEN -

e -

HoAb -

O |0 (N[O ||| DN+~

it 1,220, 841. 21

5.11.4 RERFFH B4 THBOH K TR A A

o B B L ]

) ez av ] B K ~ SetirfE Oo) (%)

1 110032 = A5 40, 848. 00 0.01

5.11.5 MEWARET 2 BERH AT TEZ RGO Ui
5.11.5.1 IR EYARIEHA BT+ 48 R A FE T 32 PR 1% DU U BA

ATE G AR AR AL BE A1 44 B P AN ARG 32 PR 5 D o
5.11.5.2 IREFIARBRRL S 5l 48 IR A7 AR I 32 PR St A e B

I 32 B 43 BEHR™ | .

| momiw | e |8 TR TR s
1 002792 SGREES iR 3,931, 194. 24 1.00 B
002791 U B 4 2, 877,672. 00 0.73 BB
300508 Y Ky 1, 469, 194. 50 0.38 BB

5010 7T k12 T




AR 300 FREO s RUE SR BB R (LOF) 2016 4R 3 R R Y

5.11.6 BFEA G MBI AR S HB I
HI PO TN, 2 2 AN 5 I 8] T REAF A e 7 o

§ 6 JTTHAEEHHRS

AT Ay
A I G 3 0L A0 304, 252, 694. 84
A ST TR) 5k 4 5 FR 47 0 17, 824, 656. 92
Uk T A S 30 ) 356 4 5 DB ] 473 0 26, 818, 306. 79
5 IR S G 3 0 AR B A (A A L7 B
)
S I R I 4 4 A R 295, 259, 044. 97
VE: SR E S LR TR B N AR, R VR [P A A A

§7 EEBFHANCHBEREBEAZESE N

71 EEEFBEANFEFAEESLHZINER

AT Aoy
WS W) B AR T G 00y 40 0. 00
A A a] 2N/ HR O A7 i 0. 00
s S RS2 H /e e ] 47 4 0. 00
5 R BN AR T 417 40 0. 00
WS IR R AT L B0 5 S 4 Ay 0. 00

wLB o)

VE: SR/ WIS BUE IR PR b N, S/ B[] A 05 e et AR 80

7.2 ZE&EEHEANCHETREBRR AR ST L WA
AT B NASHR 5 WA T AT B8 X AR S A T AL 5

§ 8 MR FE IR MEERRFR

%011 p 3L12

=



AR 300 FREO s RUE SR BB R (LOF) 2016 4R 3 R R Y

§9 #EXHEZR

9.1 FEXMHEZR
I R ES RTINS
2+ (AR 300 FEHUE R MIESR BB AL G (LOF) Feg 5 [A])
3y (AR 300 FiR O s AN IE SR B AL (LOF) FEE P
4y (XAYR 300 FEHUE R IESR BEBERE G (LOF) BB RS- W15 )
5. FEGEBANLAS BREHLAE . B PERT A w ] R
6 AR A AE A R I 2 TR AR AR A TR (1 A5 T 15 S

9. 2 FEHUHE A5
HEEHN. EEILE NI .
9.3 EF AR

PR B EFILGE A GBS (http://www. xyfunds. com. cn) Fx[d, BfEE MR N 2
HEFHN ., BEFEENDPATI R Ay .

Dol A BRI 5 A PR 2 ]
2016 4£ 10 f 26 H

12 00

Pz

12 |



