E AR BTUF RUIE SR 55T 6 2016 SF 5 VIR

(SRR BHES R R & 2016 EBIURRE RS

2016 4£ 12 A 31 H

EEFHEN: FHESEEARAT
HEFTEN: PEHRITRHBERAF

WREZEHBER: 201741 H20H



SR G BNE AR A 3L 4 2016 EE U RS

§1 BEEHRR

HeEHNNEF 2 LEFREAIRS Prf SRR R S VEPRIR B R, L w
B ECSE . HET VA T B AR AN ) S DT

S E NP EIRAT B A PR A A IRIE A & & FPUE, T 2017 8 1 19 R 7 ARG M 5%
fabs AHERIANBE A GG FNE, RERZNEAAERERICER, R FUEMROR B =N

e AR U ABSAE S SR 5T 1 SR A8 BENZ 2k 587, (HANRIERE & — e &AM

W AE M STFACRILARR I BEBAT IR, BB LR H 3BT R IACAT N A7 4H Pl 1 AR 3 42 X191

E YRR

PNl B A S N2y
AHAERAE 2016 4£ 10 A 1 £ % 12 A 31 Hik.

§2 E&r=HMNR

A 15 W R
e AW L 000467

A (S LTI
EE&ERAEMH 2016 4 H 7H

T IR I A B A

448, 744, 668. 31 1>

BB H AR

A T B B 0 75 A% ] WAL SR A R, A A 4 ] XU AT R R R < B U
SNTERIATIR T, J1490 9k S AR ARG AN 58 2 ml R

BB MG

1. B B R

AREES FEIEL A LR RS 5K, R EX E AT e TR BRI
M HER. EZRBOR LR AT E A5 IR ER 08T,
TIN5 MR (1) R R 345, FE48 G PPAN A Sk — BT TR I 52 52 55 7T 3 A R0
a2, TEMRE R BT VE R, e i R I SR 25 T A & Lu g, Zhas A
B EE ., fRFRAPAE E IX B P (TG L

2+ [ AR S BT 7 4R TR SR

(1) 2 Jm B 7= e B g

AR BE G i 2 B N R A [ YA 2 A R V015 RS . T U . T sh
S BISCEER 28, BT 9045 B0 bR R R 22 R HAR AR 34, il i s B
Fic B SR, DASREUT 5 28 2 180 R 22 A8 A it SR (R P R A2

(2) M A7 5 45 T8 e s

AR S W AE PR AR ) AR ) R AR 2 R PR IR A M BT IR R, SR H AR
A MRS E . (5 R ESRNE. RaitEEE, M ERE. AT
FF SR B S5 SRS AT BN %E .

(3) B 7= SR S5 (R B0 S mg

KBS EH BT MR RATHRR SCREZ = IM BOR E55 F &,
B 9 98 77 S HRFE 7 PR A0 2 AR XURS: DT FRE 75 0, R P S A 1 s I A 78 R BB A5 5
R K T 34, T8 TR 4 ) P58 XU 10 B 7B 0 336 A3 PO R 0 R LSRR R e
2 o

3. MR

(1) 37 i 0 S s

ARFEL WG T RORAT (1PO) 22 Fe 488 % 397 s 1) T A ) A T, AR 9 e 22
T REAR T MK, AT i ETAE 5 & BN A, IR 228 — i3 R 4 it
SRICER, il HE L FAHT I FR U MG o A JE 4 of I 22 5 T B HR U T 3R A 1




SR G BNE AR A 3L 4 2016 EE U RS

5%, R L 11T 37 i M AR 1 e B Y B A R I, R R SR A B 3k
tho

(2) P22 — i I B B8 Sk

ARSI i 52 T I BB SRS, SR S EAUE VE AT AR A S 5Tk, B R
7R HH AR E M ZLRE D . AT BRI K RE U BT A m ISR, DAY
Si A 4 I e S s A BE AT (L e
4 HoAh <R TR A B SR

AT G 0 T A < T R PR R S DK e B XU BTG R B R O £ H
(o SR AL ROEAT MRS E B AT S T, JE I AR (1 b B A SE AT T 7T, 45
TR T E OB G AT A2 TR B BXU X i LR A, TR e

NG R e 90% X HHIELEA AR EUI A K +10% X HE LRI FR B ai 2

AR UL 35 REAIE AIEGNFTF RIS, 8 TR SR 3 08 38 4 v LG XU i o, K B34 7 40
PSSR 25 AR T B 2 R 4L IRA RIS, m T IR Mg 4.

AL UN SIS A R A F

REEEN o EARAT R A PR A

TEARESWEEERRR | EWEHRA fEWEIR B

NE A YL 5 A | 000467 000479

WEYIR T B HEE M | 448, 009, 942. 86 1y 734, 725. 45 5

xSy

e ASEGEH 2016 45 5 1 25 HRAAT, AAREE ML H ([ 2016 4 4 7 7 H) 2, AH S 157
P v py 0% X e (5 42 TR O AR+ 10% X HE L AR HI i % 7 AT “90% X i L5 A fit 4
Holf A+ 10% X FHELL AR RO 57

§3 EEMEHEIIMESHERI

3.1 EEMFIEI

gz ARt
B kT IR A A5 HA (2016 42 10 A 1 | A5 R B #5055 3 (2016 47 10 H 1
H% 2016 4F 12 H 31 H) H % 2016 4F 12 H 31 H)

I N IS s -5, 249, 734. 78 -14, 280. 66
2. A JRAE -9, 160, 652. 78 -23,197. 48
3. DA 251 4 A A SR i) -0. 0215 -0. 0441
4. IR B4 5 1 E 453, 296, 097. 17 741, 269. 40
5. AR EE A A E 1.012 1. 009
e 1L BRES SRR A EIEREA NAWEAS 5 3 85 T2k F, v N 2 G SE Rl s AP 2K T

FI 51 H - o

2« AHIC LI EE R IR S AIA BN . B iias . AR (AN 2 SR ARSI aR) FH R K
o TG AR, AR A C s s g i A2 e AR il 2

3.2 H&EHBERN
3. 2. 1 ARG HES MBI EN KR RS RS B E R R 2R 0
fE IR A
O T T
HEE®
HEEAH ~1. 75% 0. 29% -0. 97% 0. 15% 0. 78% 0. 14%




AR 2 RUE R P BE HE  2016 4R 57 DU AR 1

AR B
‘ ‘ ‘ b G b A
TEEKR | EEKE | SR L B
B % s et 5% e TS 28 b O-G @-@
® FrUEZE@ A ERESE)) @
ot E=AA ~1. 85% 0. 29% -0. 97% 0. 15% -0. 88% 0. 14%

3.2.2 BESARAERURES RTHAHMEM KEDF) K H S RS LB W s R A 5 HLE
5 A

TBIERA
7.00% ;

B.00% |
5.00% |
4.00% |
3.00% |
2.00% |
1.00% |
0.00%

oo L S

-2.00%

bt R R

L0-F0-91
L1-80-51 |
LE-TL-91

B E R B

FEIRE
5.00% ;

5.00%
4.00%
3.00%
2.00%
1.00%
0.00%
-1.00%
-2.00%

bt R R

L0-FO-91
L1-80-91 |
LE-Z1-91

T 1 B E R A RO BRI IR AN —F (AR e S RAEMH N 2016 £ 4 A 7 H) .
2. RFEGHEAHIE 2016 4 4 H 7 HAE 2016 4F 10 A 7 H, BUEARE IR, ARG T 260,




SR G BNE AR A 3L 4 2016 EE U RS

§4 BEAME

4.1 ZE2¥H (BRESZHEPNH) FWH

I O 2 A | 5 )
M W CREN | BLAn | WER L

B, 17 FiER. HEMN
SRR (5 WK, LI b
AT B R AR AT SR
BRI . SRS B 24 0 R 3 o 5 AT A
WREMERR |, A 2006 4D L A R
EEE | . A | 2T _ 7| AR, SUTE R, (3
ITF HL 5 R 2 4t I 7 H RS R
Y T A SIS . (LR A
P R BB (SR 2 I
SiELsm, 2 4 T TR

S,

FE L EARERAE I BT H IR AR 5 B A e AT S HTHS
2. IEFF AL SGEMAT Iy GIEZR WAL SR BERS B B ANED) AIAH GHILE o

4.2 BEAREHNAZESIZFEMTE BT

FEAR G N, AR SE AT AL QGEFF BRI EE) MBI SGE R HLE DU (5
W RE R SR E AR (BB BRI R ESHSU1) MLE, A& MSEH .
) S SR S U BN Y B e 7 o AR B TN e AN T 57 36 ik NV B 5 R AT P 422 1 U Z, e A
HRE R, VSR RIS . AR I, B SIS ARG, BOA R AR E R S M HUE A AR AT
4.3 AR GEHIH
4. 3. L PR i BT 1 Dt

MR P AR A 1 GESF R SEH AR ATLSHERFEL) , LEAFRGERN (fFiH%
EA TS EHHIEEY | AFIRIT — RIIAT B BRE AT 5 E BN A TEDR . 38 IR AT A5
AT b A ILHR, BB FC R i A W 52 38 W T VA R B RS, B DR BB AL A A AT BB R R
WL, ST A TS 5y (R EEFR 5 5 52 5 AT NS Sy AT (1 A s e, B A 52 5 R 8 A TR S R AR,
R B TR, RN R EAE — I [ — RS A Sy I IR AT 5 23 B (R AN W 58 3 A it 241
A5 53 M ARG, AEHEINCL T R AT SR, ST Rl DL LR S AR SR . I A RAR AT A ) il B
PAT IO RLF, RABA BN AT 5 KRB
4.3. 2 FH AT NI B

AR N, RRIA S 5 E R E 2 04 W R A AT MA SIS 5. il
W, RIS 555 B AT SE IR H R 8 58 5 B B/ R B30 58 By B L AZAIE S5 24 H RS & 5% 5 5
GEREHINTREEEERID .
4.4 REWNEEH B R RRAIBIES T

VUZEFE et g K IR, #5058 W YRS . WM LT, CPT B R 4E 7 UK
AR, (B R TEAK FOIHG o, JEAK EAT 3K DURRE, SCRI s Bm . SRIBCAE IS . A5 R B fs o2
KiEFEHN R, SEETUTHEIRBEERR, NRMIZEE MK, SNCHR M2, S8E N Rt R k. RT5m
BRI S, AT 37808088 T b, [ R Z T RIE LT, S Kl s . R 2 BER A Shibor
FZ FFF 59BP % 3. 31%. FROO7IRSL AEHARIS R T 78BP % 3. 33%. PUZ K i Fl 3R] 2 K& L TF, 10 4F
[ it ERLBTRIZR 0 BT 29BP. 63BP. 3 4RI AAHTZ(E F TR _EAT 100BP. HIELR & HREER 1. 4%.




AR 2 RUE R P BE HE  2016 4R 57 DU AR 1

VU2, A G 25 R 22051, 42 & A, FRIRAL S ATAT, 3 T sl KU . (B i Tiish 1 5 ok
RGBT RGN, AR SR BB IR . RSB I, Ak & DA et H bs, B

TR RR, ST IR .

NI B Rp T A Y DG B BE, B 1) P A P PP AR R, B X

Bz, UGB  frAmy  E VE L I SR N U228 5 451 1 A R R AT 5%, LS RIS RO SR HE AT L

oz, Wk Pk, W, B ST 6T
4.5 WMEHAZEERILSERI

AARE AN, ARFEE AL B O BUFE ISR 50 -1, T5%F1-1. 85%, [F MK 2% b R AE I & % -0, 97%,

F 543 7% Ja Ml G L s 363 0. 78% A1 0. 88%.
4.6 MEHANEESETFE ABBEESFT=HETE A

ARG, A4 2016 45 12 H 5 HiEZ 2016 4F 12 H 30 H1EREE M HRA NEEAH = E A,

§5 WEAGWME

5.1 EHAEEHASHR

FF5 Tt H &H (o) o B 4 BT IR A (%)
1| AR #E BT 16, 523, 000. 00 3.63
Horpre 5 16, 523, 000. 00 3.63

2| Il W d A B 378, 453, 931. 40 83.19
Hrp: g 378, 453, 931. 40 83.19

e SRR - -

DAt gty - -

S RbATAE A - -
SENRE SRl 49, 095, 180. 14 10. 79
Horbre SEW R I SE NGRS S 1 - -

6 | WITERMGEE&tEAT 637, 432. 37 0. 14
HAh Bt = 10, 204, 801. 40 2.24
&t 454,914, 345. 31 100. 00

5.2 EHIAREITIL RO ER T A S
5.2.1 R IMIARIZAT W KA N BRI 4L

N eS|

KReE Go)

o 3k e B R EEA] ()

A R S 4

KA

11, 570, 000. 00

2.55

il & b

1,995, 000. 00

0. 44

B B IR SOR A AR

SN |4

R Z N

AEIE . AT

fpE FE Ol

5 R ARG REAR RS

bl

D il

N9 HmITDOoDo|l 0|

LG 55 i 55l

2, 958, 000. 00




AR 2 RUE R P BE HE  2016 4R 57 DU AR 1

M BHEFFEANE AR S5 - -
N IR ISR 28 18 it 7 B - -
0 JE R AR SS  ABBERN AT AR 25 - -
P HE - -
Q PRSI AE - -
R Ak R E AR R - -
S oy - -
it 16, 523, 000. 00 3. 64
5.2.2  REIIRFAT W SR HsE R B I B R BT
AT AR AR AR A B T 5
5.3 MEHIRIEA RME 5 EE = FE LB K EEF IR T2 I = B Bt B 4
DR Ry
e | e e 44 $i Gl ARAHE GE) f@/_{?@@
1 000937 A RN 1, 000, 000 6, 740, 000. 00 1. 48
2 601699 i SZN: 600, 000 4, 830, 000. 00 1.06
3 300071 B AE 300, 000 2, 958, 000. 00 0. 65
4 600079 NAEEEZ 100, 000 1, 995, 000. 00 0.44
e RESAMRE PR RFFA ik 4 JARE.
5.4 MEMREGI MR FHRELAE
AR Y
e i SR At Go) %@J’?gfﬁ
1 EPdes 47, 960, 500. 00 10. 56
2 P AT YR - -
3 SRt F 60, 000, 000. 00 13. 21
Hrp: BURME SR 60, 000, 000. 00 13.21
4 kR 19, 916, 000. 00 4.39
5 Al i A g % 249, 843, 000. 00 55.03
6 SRR - -
7 AJ i 734, 431. 40 0.16
8 ERIZza:) - -
9 HoA - -
10 | &it 378, 453, 931. 40 83.35
5.5 MEHIRIZA RMME L EE T =R E AR /ANHEF I ET L2 AR 5 B4
e—
R B Wik 448k R (3 A ) ﬁﬁj@f
1 160401 16 4k 01 600, 000 60, 000, 000. 00 13.21
2 011699685 16 144 SCP004 400, 000 40, 172, 000. 00 8. 85
3 011699819 16 £ SCPO08 400, 000 40, 076, 000. 00 8.83
4 041655028 16 FE3E CP001 400, 000 39, 756, 000. 00 8. 76
5 011699630 16 [E FL4E SCP003 300, 000 30, 096, 000. 00 6. 63




AR 2 RUE R P BE HE  2016 4R 57 DU AR 1

o1

-6 EHAREA RYME GES T 7 3HE BN R84 B STRAESF BRI
AT AR IR ARFFA B SCHFIL TR -

LT SR A RPME HE ST EHE BN R 4 S SRR HA
ARSI EAIRE I RHEAT 5 & /BB

5.8 & MR A RHE HZES T 5E IR/ EER 8T T A BOES B 48
AT G AR IRAR ARG

-9 MERRFEEBRIORAP R Z BB

9.1 RS IR AT S4BT (A A 0 B o AN 454 2k A 24
ARF ARG N R AT B A B 52

5.9.2 AKEHEBAGMIBIBRBUR

AT GG B AR BRI B85

o1

(S0 |

5,10 MEWRAESEENVERPEZ G BHIEH
5.10. 1 AHHE 57 B DL ROk

AT G A5 B AN LA [ 5 B B T
. 10. 2 it FAAR AL 4 45 0% (1%) B 453 A B 4o A0 2 B 40
AT G AR BA N AT E AT B4R ot .
. 10. 3 AHHE GUH IR BTIFNY
A G A5 AN LA [ 5 A B
5.11 BFHEMEME
5. 11. 1 ARIEG AR B HT A UESF 10 RAT ERE A IR E ST RS, BUER S ) H T —FE A 23
ATFETT. AT
5.11. 2 ARIESH TR MR, A R4 G [ &3 R AR IS
5.11. 3 AT =M Rk

1

1

¥ 5 AR &8 o)
1 17 H RIS 64, 053. 56
2 IECIE 5797 K 4,773, 825. 69
3 IDAsdie ] -
1 YR S 5, 366, 922. 15
5 JREYST R g 3 -
6 FoAth RIS -
7 e o -
8 HAth -
9 it 10, 204, 801. 40

5. 11. 4 075 IR IFA 1A T RS 1 mT e 052 55 W 4
AR AR AR5 A T H O R T #4557
5. 11. 5 75 IR 144 IR i AR it 32 BRAT 0 9 15
AR AR AR B+ 44 B SR AN AR Gl A2 BRAF L.
5.11. 6 PAIPU & TR, $Bt 41 G4 i i e LB K 0 T A S 5 o T REAAE R 22




AR 2 RUE R P BE HE  2016 4R 57 DU AR 1

§ 6 FFBAESHHES)

BpL: fy

i H FUR AR A fE W R B
i 5 AT A A A 400, 328, 359. 21 354, 708. 82
5 ST 1A 3 4 ER ) 47,782, 214. 64 570, 876. 31
I3 - R B A 1) J5k 45 S U [R] 473 01 100, 630. 99 190, 859. 68
R AT R SR AR Z i A (A LA “=7 5D - -
i 5 AR I A B 448, 009, 942. 86 734, 725. 45

§7 REBEEANZHEARSEEEFESH/N
7.1 ZEEEARFHIESHTRNEL
IR, I RFA A RS

7.2 ZEEENBRHEARERB ARSI 5 A
AR, S RIS A B e A

§ 8 MBHERROTMEEGFR

§9 BENMHER

A REFER

v AR BEAR i RAUE SR BB oA S S
- EMEEEE AR E LI, AF ERE
VBB G IR S R S S AR

v BB G AR BB S AH SR
~ AR ST P 2 R E R O S T

O (U1 = W N —|©

.2 AR AR

S E A RA R PAM—— FR AR X A KE 8 5 Bl E S T FERIT A9 2.
.3 EmRTTA

PR T AEENML I (R 22 A w] S At s e P A ], A n 4 AR 2R SE A B

IR AT E I A w] s AR, 23\ 3R www. xefunds. coms

©

SIL AR AE
201741 H 20 H




