KAGEERHEER 100 SN ERFEEE
EFSREE

2016 4

—
N
f—a

547

=5

ER &

2016 4£ 12 A 31 H

HEEBHAN: KEEZSEHEFRIEAH
EEFREN: PEHBITROERAF
REZEHBER: 201741 A 21 H



KAS5Hr % 100 2R EFEH (QDID 2016 £E5 4 FFEIRE

§1 EERR

SR EF 2R E R OEARIR S TSR B RIC . 1R YRR B R,

FEXF LA AR LS RN S R AR AN I B T AT

FESHE N EEAT IR A IR A ARIE AFE SRS A FIME, T 20174 1 H 19 HEET
AR P S5 HRAR . ERIAR R A AWM EENA, REERANBNEERBRICE. RS
Wk B BRI -

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

L AR SO ARFHARE I B KUK, BB TR B0 SRl B A 40 B A
2 SAINEEE VLR

AAR s I 55 BORER A H it

AAREHIE 2016 4F 10 A 1 HAZ % 2016 48 12 H 31 H k.

§ 2 EHE&=MMN

2.1 EREEXENR

4 TR KAGHRE 100 SALE SRR (QDID)
N TR KASHRE 100

S AL 519981

oA 519981

Y (SR LT

EaAFAMH 201143 H 30 H

et BIR B S A0 B 300 35, 780, 561. 15 {5

A ik <5308 T 1 9 AR B0k I R BEORAE SR 3E [ K T
i 7 P S T K AR R B A, I R R R A
RS R AL XS B BT B okt 2k i E I R R
ANSE FEFRAEE /R 100 SEAUE TR AL RS G IFRIIFEEL,
Bevt Hbx PAURNRIAR “Ar 100 SEALEFEH ) e R Z [ H
PR ER R Z2 AR HIAE 0. 50% AN R SR AL BRI R 22 458
HIE 7. 94%LAAD . FEIEHIERER R ZERIATHE N I8 A 2L
B 7= S AT AL A MR ATHIRE IT, 13RSI FR ) 45 %
A BER B RS T AR R U it 2.

AHe G ONBERARBE R A &, JRUN_EAND T 80%(1 2k
SRR e R B HNE, LR AR B AERR T 100 4%
BUE FE S P i v EBCE M 2 R AL I BT AL 5, JFAR T AR
ISR B8 e S B A2 A BEAT ARSI o X T
AT T 15% MRSy, HeE

W
N
&
o

o2 m dk12 |



KAS5Hr % 100 2R EFEH (QDID 2016 £E5 4 FFEIRE

N ZARIEIRN ) 24 7] A i A A B AT 5 DA KOk SR
e BRI BT R ELARAA, E58 B AT AT B T
A2 5y BUEZF R A W FEth B R B T3 6 BN IR
FAT A ST Rl A AN R A b B8 A o <5 98 ¥ 43¢ 5 ) i 5
Wzt 2R ah it Be iy TR SRbATAE & DU R
AR EIE M & VAR S R I A e T B

b7 LE A HE HE PRAER /R 100 SR EFRE S
He GRS TSI 225 014 IR 5 v
R 25 ZliAéjjjﬂx it} e T T HAYAC 2 RT3 i 1T
RS it Fof

HEHEHN KEXRSEHAR LA A
HEFEEN i EERAT I A R A A

o YL AR Bank of China(Hong Kong) Limited
BEAh gt e : - -
IRTERA TER | PERT E BRAT

§ 3 EEWMFIErMESHERI

3.1 EEM LSRR
Bpr: NRM
N HAER ( 2016410 H 1 H — 2016 4F 12
I SFn
B Febs H3lH )

1. A L s i st -38, 794. 53
2. A AR 1,419, 238. 31
3. IR ¥ 38 4 4y A B A 0. 0577
4. ARIE & FH = 18E 40, 864, 063. 23
5. FAARIE S B e 1. 142

T L A OB R AR ON . Bestilieas . AR ORE 2 seprE2Rshlias) 0
BRAH O 2 R A, A 9 A 3] O SER Wzt n_E A 2 Fe i AR sh Wi it

2+ Wi b SHEARANBIERFAT NN EAZ 5 3 A 08 ) (Biln, S P 303k 632 5 <
TFIBAIE S i) PRI IS 0 Bl 20 R BE 3 . R e e 245D, Th A BRI Sebrilc st KT ZAR T A

3.2 ZEHERN
3.2.1 AR EHESHBUREEKE RS RS bR e 2 1 b

N BEMK | SEMKE | LB | AR | ~
et %D 2 K2 %E sxipze | OO | @70
dE=

0. 23% 0. 50% 4. 85% 0. 56% 1. 38% -0. 06%
A

T FMESTEL A AHE ASETTTH Y, A N R TVE AR AR B S K 3K AR A RN o

3 0 dL12 W



KASHREE 100 R EFEH (QDID 2016 F5 4 EFHRE

3.2.2 BEEHFAEMUKRES RIHFEH K RRD RIS FHNLS L RE A &
BN L

1D12?% ...... . ...... . ...... . ...... .. ..................... ....... e ....... ....... L L ———
a0.02% 1 I ...... ...... ....... _______ N — ...... _______ I ;J'

[y}
-
-
2
-
-

o o I ['e} P~ w T W
o nooQ ol Q i ol o = o
o =By e & [ e = o
2 T 2 Q Q 2 o T 9 W
- - o ol o ) + 1 0 s}
- - = - - - - = = -
o o o o o o o o o o o o o
o o [ o o o = o o o [T = o

|— [ fai b VL0025 B FR T CQDIX Y K BY MR TR P AT R — Rl br W00 2 BT (QDITY ki bh ek Bl i
e 1. EURHEIN 2011 43 H 30 HE 2016 42 12 A 31 H.

2« FEE AT, AREAGFRAMER 6 MH P NESH, Be RN, AR5E4EK I
BB O SRS A R 2052 .

3. AL G LB HE ASE T, A NIR TVERAR ) 2™ AR RN

§4 BEARE
41 £4528 (RESZE/PNA) B

EAFEERE LR
. = N
w4 B 5% FHEN | SEOm EFF AL AEFR i

KEEHE EEEHME L WoR 2 T
P fE 7 R B2 i oy | /N2 S B B 2 1
100 25 4, BAEE SEC uEFlk
i O % Ml BEHs . JEE SFA ik
o AL E 75 2011 4 3 I 5 L BT LR L T A
N o & 50 1 - 19 4E A E IR Mol T . B
&. KfE RS AT 35 [ D 4 8 AT
g Al B AR B T AT A
— 4 E W 10 SE TAEL . SRR
I 57 EERAT (BB 414D
LURTIE s JREZE A3 M T . A A T %




KAS5Hr % 100 2R EFEH (QDID 2016 £E5 4 FFEIRE

A Sl R EeasH., EH
K A5 LAE Empyrean Capital
HE I 18 R Partners & &% B M &
A Rk RN, —HNFHIUEZFIEIT
E 7 2 MFFREHTAE. T 2009
ARSI 5 AMAKGERESEH
*= & & HRTALA A, WAL E PR
M B b 55 BBV R B R
b 55 56 #% REREZPATRR ., KIS
TR FEFRHEL /K 100 SEHLE
7 R 8 B0 o Y 27 $ 0T A
R &, KGRI S —FE
ITZR R HAFF T 27 BIE 23 4% 5 Ak
S AKAT _EUEAS B dE $E 2L
Ak SRR 4% B A
HEE7H,

e 1 EER G BRI H I AAR I G o 2 H o9t B AR 58 DRI S B i /A8 T Ak g 2 PR
AR H O

2 AHe B G 22 PRI S ALY A BIR DAL < 22 B3R N AIEF3 MV 55 AR SR LA () AR 22 i et ] i 55
Pt

4.2 BEHM R O 1A A R R R A R B AR R A

T ARG TSN TR A .

4.3 MEHNEZ SRR FEHE LA
I E NN, PHARET T (R ANRICMERES RSP R 7)) S ik
EREME, BRSO BT NSRRI m, AR F S M HRa AR
i AT
AREAFRSDIUE T 137 BUSE TSR A OONR G, AR — IR AT ISEAE H
B ST E A BN TR 7, AE VS SE IS VR R AR P BB RS I T3 N, 25 i 93
S BREA NSRRI .

#
a1
p=i
had
N
p=i



KAS5Hr % 100 2R EFEH (QDID 2016 £E5 4 FFEIRE

44 AT T T
4.4.1 AP 5 H B KIPATER

AR, AT BIATATRAME, FRLATRHRIEEFR, DR RRER,
S ST P R, SRBIE TR . SRR AT BRI A 42 5 Bl
B, AT COBERHESEE ST . AT VRS SRR A 42 5 E I R
.
4.4.2 REXHTAKE RN

ARSI, B o AR SRR L IR PR AL AAL, R AL AR RS
578 55 AT SR FLIR 938 55 FLIRAE e/ 0 1022 55 BB AAEIE 2524 e R SOTE, ok

RIS H AN

\

4.5 R 5 MW E S KB R SR UL
4.5.1 &5 WA ZEE KIS T RIEAIBIE AT

2016 455 VU157 3 [F 17 4 1 A R RS S, LEREMSERR MR S InE . TR m R
W SR e — e R LR 3 [ ) 2 T sRa Braos sl i), DUZ= R4t A 08 £ niAe 15 .

WUZ=2 KBTI, ESMAGEEE &R R, HPREYNERKECE EIE L 1%,
ML Fed [ 2182 H bR, WizR Fed O R AIFREVGHETEE, AL 9 H /) FOMC 2 L,
Fed B RWFGEE A FXTH B AL ISR GEF, MNEFhEAKR, R 11 AL
KIEIATRE L, TR T 12 H 426 Ein B g5 T HeE .

H1T 11 A LB RIERT 47, & IR SR b BLAR TR, 5B 1S Ah ik & e 3R T 1
FAL, fEERZSRE, RFUIRE RSN 1R 5 F R G 4, S&P 500 FREUYI T K gh i Bt
BT Ad AFE WAL, (Rl 26 B %40 300 ol e 2 B ARl e 2 AR R, ot 585, Hoo kR
AR IITTFFF AR IR ik S gt)5, Tt Horke 5 30N 342 ] (0 [ 2 HE 50 58 02 I
BHUGE, Wi EE IS &R R M, a9 REMER, BETHRIBUEZ Y, RERITIHRKEK, £
AWrEsR, BEEmEEE, MRS mNITEIE: 12 A, EE—mmgiing 25
ANEERL AT 2016 AERE R HERES e, SEREROEIK IO O 2 24T, Hoiah i
RN, JF T U S 9 IR ITITE 2017 AR IS =K ke WO R 38 [ B A3 11T 3 1 A
T ECRIREN o

FRATTIN g VU 2 B 5 B () 200t 4 A RS = s Pk bt SR K U0 4 L7

6 U 312 W



KAZFRA 100 ZAEIEH (QDI) 2016 4E4 4 ZRRFR S

TPESE E AN EATHACIRA R BT, MSRTu N R AR R oS . XS E i =
IR E R, BEHRBIIR S EEE BT, SO E 5 2T A RS m U 55T [ml i,

2 5 LT PEILEC . (HIE USSR E TR 2 Ja Mt 0L, SR EBE 7 K ik 2 5 W R
BTt VLA N ORI A TR A5 2 S M A A% A e N k. BATVONFEIIRE, R
ek A S el JCHGRIRAT e, IR 2k, (BRI e, A ek i i 4
SO ERA RS RS, KIEREmR BA e, RITERETIR
EMNES, LERFEN . TAKERE, ERTAWHERMSE EHLF HRIZD I E 5T
FATIN Ty 5 B B i (s BAT AR IR 51 AT

4.5.2 EHAES K SHERIR

AbLF 2016 4F 12 A 31 H, ABESMBEFIFEN 1. 142 o, WEIRTHAEN 1. 538 J6, A
N AL SR KRN 6. 23%, [FINV St EL e FE UETRIE A 4. 85%. NI 4 7E PUZ 1 (B AU 35 N
1.38% (R NRMILREN),

4.6 REMAEETH ANBEE ST ETE R

BE 2014 11 H7H, AT HECESL N TN TR T LT A7E, AREEHA
Ol ERE S 2 A00E TR %6 AR, ARSI AT SR T T e,

§5 BHEASRE

51 REFRESH=HEHMR

FF5 it H & (AR ) i 3L MBI (%)
1| BT 28, 337, 630. 46 67. 41
Horpr: Emfg 28, 337, 630. 46 67. 41
ot - 0. 00
TEFEEIE - 0. 00
J M S FE AR - 0. 00
FEEIE - 0. 00
fif] 5 WAL 2 5 - 0. 00
Hrp: fiize - 0. 00
B SRR - 0. 00
4 | ERTA IR T - 0. 00
Hrp: @i - 0. 00
1% - 0. 00

#
.
p=i
had
N
p=i




KAZHR A 100 ZALESEH (QDI) 2016 £E5 4 RS

AL - 0. 00
BUIE - 0. 00
5 | EANREEHT ™ - 0. 00
Horpe W RIS - 0. 00
IR A 55 '
6 | Ml TH - 0. 00
/o E
7 ﬂ%TTZ?mk%D%ggiég{jé% 12, 641, 946. 23 30. 07
clﬁ'
HAh Bt = 1,059, 213. 12 2.52
it 42, 038, 789. 81 100. 00

T AR AR AR ) A S S L B A

5.2 |EMREZNEF LX) IEFTHRREIFEREIER T A

EHx GhiX) namiE (NRHe b3S T E B (%)
% [H 28, 337, 630. 46 69. 35
fann 28, 337, 630. 46 69. 35

5.3 W EHRITAT W RO B R LA RIER R A S
5.3.1 R EFRBEHERRET U ROIBERABRIERRAS

1725 ARME (NRFm ARG BB ) (%)
HLAE IR 55 550, 150. 37 1. 35
AE TR 2,048, 206. 14 5.01
AT 5,116, 883. 96 12.52
R T PR fi 3,907, 813. 68 9. 56
Tk 3, 814, 596. 45 9.33
R 830, 670. 44 2.03
A H o AR TS o 3,893, 001. 81 9.53
A 1, 040, 337. 31 2.55
EESES#N 4, 088, 653. 09 10. 01
H % 7 2 i 2,811, 161. 12 6. 88
55 i 234, 174. 39 0.57

&t 28, 335, 648. 76 69. 34

e LB FER A A ERAT L 7> bRt (GICS)

5.3.2 RE RSB F AT WA KRB R RAFERIERRAS

1725 ARME (NRFm B ST E ] (%)

Gl 599. 43 0. 00
okl 1, 382.27 0. 00
it 1,981.70 0. 00




KAS PR 100 25 FEAEE (QDI) 2016 455 4 FJFHR G

e PR SR BT W7 FhRiE (GICS) -

5.4 JARIZ A SEYME b ZE B 7= 13E LU RN R IR+ 48 R RAFFE RS R
5.4.1 M EFIRIBERF LA RME GBS B = HE AR DR T+ 2R ERE

Ei AR @ A
NEA | . g [ e ARME | HEER
L | AFsk - ESAR | FRTEE | ¥ R
FF5 (3550) P (e i i xK (M i (AR | e
30 X) * 58) il (%)
MORGAN FERR A
1 MS US NYSE 1,504 | 440, 804. 73 1.08
STANLEY FHF K
BANK OF
5 [E 4R
2 AMERTCA 7 BAC US | NYSE ek 2,779 | 426, 042. 10 1.04
CORP T
GOLDMAN
3 | SACHS GROUP | miak GS US NYSE 2 [H 256 | 425, 232. 55 1.04
INC
CITIGROUP e
4 e C US NYSE ek 875 | 360, 732. 67 0. 88
INC 7
PMORGAN
5 J ¥ Tﬁj( JPM US | NYSE ek 601 | 359, 754. 83 0. 88
CHASE & CO (i}
TIME WARNER | fL4E
6 T TWX US | NYSE EES| 520 | 348, 206. 88 0. 85
INC 4h
7 | METLIFE INC Az MET US | NYSE EHE 890 | 332, 713.09 0.81
CAPITAL ONE P
8 FINANCIAL /\j‘ COF US | NYSE 2 [H 547 | 331, 035. 58 0.81
VL
CORP
A
9 US BANCORP %.i USB US | NYSE ESgEs 914 | 325, 707. 27 0. 80
AARAT
CATERPTLLAR FE
10 e Jﬁg CAT US | NYSE ESgEs 505 | 324, 885. 38 0. 80

5.4.2 R EHIRFIRB R A FoHE b 2 & B 8 H I /N R P RO BT A48 R AP

TR R A
| AR | 2k | waie | e | D e\ S
X) J6) 1 (%)
1 Igzvgiiiy Adzgix ASIX US| NYSE %[ 9 | 1,382.27 0. 00
2 PHI;EIPS P;;l/i\i%s PSX US | NYSE %/ 1 599. 43 0. 00
%09 0 k12 i




KASHR 100 SFALETEEL (QDID 2016 5 4 EEHE

5.5 MEHIREFFERFR P RNBFR RS
T ARSAMGRRTE 67

5.6 MEHIRIE A LA G2 S ™3+ E LR/ M HERF BT LA s R W1 40
T ARG WIRARIFA 7.

5.7 MEHIRIEZ A RHE G2 S F P#E LLFIR/ MR R4 B SCRRER R 3
il

T AT GAR T AR RRFAT B SRR SR -

5.8 & HIRIL A RME G ES T 13 E AR/ HEF AT 148 SRIATA MR R Bl 40
T AR SR A RSFH SRATA M

5.9 REMIREA RIHE SEST = #E AR DT RET 2SR
T AEREEAREWIRARFFAE .

5.10 BB HSRE ME

5.10. 1 REWIN AR SR A TBIEFKRT EER BB RERTIRAE,
BRAER & H H il —FEARBATHER. LHHER.

5.10. 2 MEHAA R SR BN TREEF, MAEBHESSRMERFEZRERE
HITET .«

5.10.3 HALE PR

5 K &M (NRHIT)

T
df

A H RIE -

PSCIES 5 K -

INUE &l 25, 147. 32

NS 2,332. 74

I UAL HA T K 1,031, 733. 06

LISEREN -

PR -

FoAt -

O[R[N |O1 ||| DN~

&t 1,059, 213. 12

% 10 7T JL12 )T




KAS PR 100 25 FEAEE (QDI) 2016 455 4 FJFHR G

5.10.4 HEWIRFFE B TR BRI AT H B A2 HA
T ARG WRARIFA 657

5.10.5 M EAR BT+ 42 BEE P AT IEZ R IE O BB
5.10.5.1 R EHIRBEB R AT+ 2 R E P A RE S FRIE SLHT i B

T AT AR ISR B T 44 (RS T AN E OB S PR L
5.10.5.2 1R ARBUR 338 A o4 B SR R A AR 8 S2 PR UL 3 A
Vs AHE AR WIACRR B B AT A4 1B T AN LI 2 R AL
5.10.6 B BEA GR35 Pk B H A SR # 4

e BT ERAMRE, A AT G R

§ 6 JTIAE MR

B iy
5 S B A B 20, 467, 916. 49
i A5 39 30 ) 2 4 i HR ) 3 01 18, 461, 359. 37
U3 - R BT HA ) 25 45 A V2 [R1 43 01 3,148, 714. 71
e AT R SR B E 80 (&b BL” =" 38471 -
i A R S8 A B0 A 35, 780, 561. 15

§7 ZEBHEANBHERRERREES S HH
7.1 BEEBARFEFEENFRNHBIR

e WA N AR S 440 40 10, 001, 888. 88

0 SYTHITA) SEN / H D S A -

0 Y3 I 52 /e [ i -

el IR S N BT &40 A0 10, 001, 888. 88
WS WK B AT S0 5 = 4 S AL B (%) 27.95

7.2 ZEEBNCHERRERRAE S5 YA
T AR A G B RIZ T A R i A 5.

T )

=




KAZHR A 100 ZALESEH (QDI) 2016 £E5 4 RS

§ 8 MR RE FSRHAMERFR

T ARG AR IR R AR T R A A

§9 HEXHHEZR
9.1 FEXHFHEZ
L o ERIE S 2 A B S r B 4 1 SO
2. (KASFEERELE /R 100 SR CEREBOGRALEF R BT RGREEEF)
3v (RAEEEIRAEY /R 100 B E R BOH s RAIE 4% BT R S U )
4. (KAFEEPRHELE /K 100 SRR IR HOG SR ALIE 4% BT RSB E M)
5. ARE I AE TR E T b 4R 0 & A A Y S

6. KGERSEHARIUEAT BN, A7 TR AR ERAE .

9.2 fFJiHh &
B4 NI AT

9.3 EFTTX

KIEECEHAR T EAFT ML http://www. cxfund. com. cn.

KEESEHARIEAF
201741 A 21 H

12 T 12 W



