KEEERERERGHIESFREES
2016 FEEMRT WE

2016 4£ 12 H 31 H

HEFHEN: RRESEHEHFRAH
HEEFLEEN: PEBRITROERAF
ZEHHEE: 201743 A 25 H



RRE R RO IE B S TR P R S 2016 SRAF TRy 2

§1 EERR
CEBANEFS. ERRIEARMRES A RRICE. R EE KR,
TR LN AR E SN AETR AN 58 BERAE AN ] SO R ST . AEERE DR =02 B
EMSTE RS TR, FRERERER.

BEFE NP ERAT IR A IR A AIRIEA S GE RS, § 2017 4 3 H 23 HEK 7 A&
I S5 bR AR RIEAN O, M55 2Rl . SRAAMEENR, HEEZAS
AR RERGICE . RS VEMRR B BN .

R BN R VR LLCSEAS I B S 51 00 S A8 PR T 2 G 02 7, (EANDRAIERE & — B A A
R W SUF AMURFARRR I . B, 5B AEAE 10 LS A S AT 20 B 152 AR ik <
HHETEE SRR CYS 8 R

AR LA R A LA R AR IEOC, BT EAR TR A, AR AR A IE

ARG S5 BB i it WHKET RETHITSES I RS A0 NAZEEHHE 71
TRE S LI o TR, T IR R L

AR WIE 2016 4E 8 H 19 H CGEEERAEKH) &2 12 A 31 Hik.



RRE R RO IE B S TR P R S 2016 SRAF TRy 2

§2 H&E&MN
2.1 BE&ERFHR
R &R Kpfre i RIS EIR A
e ERT 160921
5 oY 160921
Y (Y LT iR
FaA AR 2016 £ 8 H 19 H
A= N K& BB PR A
BEEN H EARAT I A R A F]
i 5 AR I 4 4 B 0 1, 005, 616, 196. 89 {7
B s G RAFEE ANEMN
B e L UESR A 5 B RINESFZE 5 B
L H# 2016-11-21

2.2 FET= U
Bt HAw EHABN, AREFESE EHARREC K, E&EHAE
PR RS I RTER T, 28 SR B = K AR g I A .
R PRI S (LOF) J&, JE4 5 H A 3 H) XUS AR 3 B2 72 3
PR AL B, TR 2 AT TR S, B RS T KRR
a1
LT R AFEEWI X Z AT T, BURHERKM IR, 4ak
S FAFAR R IIE B TR AR e I 2S5 S A il T B Ee
G i S v PR 300 FEBUI AT 2 X 60%+H 57 22 A PR B 25 K X 40%
A AL 2 AR5 A1 AL RRA RIS, HAHIRE & RS AR TR S, & T
HwmigEE 5MENES, BT REAKTFFREmiitses.
23 BEEHEAMBESITEAN
i H HEEHA REEREN
AR KIEEEE AR A H ERAT I A PR A A
/2 G TR
FEEMENTTN | BERHIE 0755-83183388 010-66594896
T 1R %A office@dcfund. com. cn fcid@bankofchina. com
RS HLAE 4008885558 95566
fEH 0755-83199588 010-66594942
24 BREHBELTR

R R R ISR BN TR ik

http://www. defund. com. cn

A AR A B R

HEE AL MEDT




RRE R RO IE B S TR P R S 2016 SRAF TRy 2

§3 EEMSIENR. EEFERILFES BB
3.1 X ELSTHEIENG &84

SHERL: AR

3.1.1 HARI R A AR 2016 /£ 8 H 19 H GE&&RIAMH)-2016 412 H 31 H
AHA O S 2 163, 807. 76
ASRHE 1,556, 137. 36
DAY 359 35 4 A BUA TR i 0.0015
AIREE AR B E I K 0. 20%
3.1.2 HIRERE AR IR 2016 4EAK

FHR AT A 70 e 22 4 3 00 0. 0002
PR B4 B8 7= 1 1,007, 172, 334. 25
IR IS BHE 1.002

T LA S BGEE FE AR O « BBl . i (NS 2 e EAR S ) HERAH
KA RIARA AR A S8z in_EAR 2 e EAR s R .
2. ik 3k S EHEAR A OB RA NINW S 5 2 G 1S g, T\ 2 A sl et K1 28T

iRk S

3. ARG AT 2016 4 8 19 HAR, BB HAR G & A BRI —4F.

3.2 G HERI
3.2.1 BEMBHEE KR RILE RIS R AR 2 % ) P
gy | PIUPE | LT | SR
BB Wz | CHIEAE | BEHENCGEE | B R b O-6 @—-®@
: HEZ@ =8O fEZ®
HEEAH 0. 30% 0. 05% 0. 48% 0. 45% 0. 18% 0. 40%
E%é%/a\la 0, 0 — 0 0, 0 — 0,
AN 0. 20% 0. 05% 1. 41% 0. 43% 1. 61% 0. 38%




R RRE G R e B 5 IR S DR S 4 2016 SEAF IR 2

3.22 BEE A FARRES M B R TR AF) RIS RSt R AR R )

bR

3.64% |

3.03% |

2.43% |

1.82% 1

1.21% |

0.61% |

JANDY?

0.00% 1 ]

-0.61% |

-1.21% |

-1.82% 1

-2.43% |
3 [} — =} i~ s =+ [} /=] ™ ] =+ [ [} = [ i i) ] = - ™ =]
S L - S A S S S S T SN S S S S
) ) o [a) ) =) [ac) [a) =] =] ] =] =] el ha — — el 5] %] %] %] 5]
g g 9 49 8 o &g g = = = < - - ©°- T T T T T T T 7
/=] (=} =) =] /=] (=} =) =] /=] (=} =] =) =] /=] =] =) =] /=] =] =) =] /=] =]
5 5 5 &5 &5 5 o 5 B = E 5 & & B 5 & & § 8 & & &
L2} (&} L3} L3} L2} (&} L3} L3} L2} (&} 3] L3} L2} L2} 3] L3} L2} L2} 3] L3} L2} L2} 3]

[ i 0 L 2 L TP MO — KO L G L M 2 L M 25 |
M 1 ARG (GEEEF) ARH N 2016 428 H 19 H, #EARME AR, HE s Al —a,
2. R EFHE, FEEEHAN Y B RS G RN BN H AR R A E &
HESFNARLAE. BEMRGHR, AEETEECH.

3.23 BEESEFRAM U RESTFHEE KRR L RIS R FE AR R K R

0.16% -

0.00% -

-0.16% 4

-0.32% 4

-0.48% A

-0.64% A

-0.81% 4

-0.97% 4

-1.13% 4

-1.29% A

-1.45%

201I5¢
O I R A LR L W e A T ol B L A

%40



RRE R RO IE B S TR P R S 2016 SRAF TRy 2

e AFEAEBCYFEIL RS E, A R EE AT I .
3.3 ¥ E=FEFEEHFESERE
T

§4 BEARE
41 EE&EHARESZHEBEN
411 HEBHEARKRLEHRELSNZE

R RS < A IR A ) 8 v [EIE B S E R < (19991 10 53 #ibdtE, T 1999 4E 4 A 12 HIE
AL, A EE R S HE L T RIS A R 2 —, FEMEAN 2 Cu AR, it
Moo ERYI AT A F B =K BARER, A RAEFEA R THUEA 7] (50%) « H RIEZI A IR A
A (25%) « WP EERITR BE AR A A (25%) o FENES R AFREGKSEE, HEMNEHE, TRf
SEAIE SR, EARZ RO R EH ., ZIEERAR RS R RS SR T B,
RERE 25 P P BRT QDT Ml 45 ek

HrZaEmiiiE, AFER T mARERNLZEI ). AR TESSHFE. K2
B, M@ TR RS IR AR S  FRBOR RS . TR ARG B T T I A 1 e A
2k, #2016 & 12 H 31 H, AREESEHHALEH 5 W ETF & 1 H ETF B4, 4 H QDIT &
%)% 68 R IESR 4R 7 3 4

H

412 &2 (BESZLHNIH) RESZHEBFEFN

AARGMEGRA B |
s - FE) IR WA g

EmAm | sEny | LER

T2Emt. 2002 4 12 % 2012 4F
11 AR T RS E AR A,
TR G HT 01 B i &
HEBHEE, HRE BE A, 2012
E 11T AN K S S EHARAF .

NE =R 2013 4F 4 A 18 HigE KR E 1
_ E% M, KFH RIS IS LI, 2014 £ 8

£ 2016 4 8
ilﬁﬁaztﬁﬁﬁilgai R 15 4 H 23 HZ 2015 4£ 7 H 21 HAEKK
ficl B A ¥ 0 SUBH 77 B BEARYAIE 5 1% 0 Jk 4 3
Jlisy 42, 2015 4F 7 H 22 H&E 2016

3 H 8 HAE K% L X3 i & A
WEHERE‘GIEE LI, 2015 F 4
H 18 H# 2015 4F 7 A 23 HHEK
RS I I SR R S P B R 4 (LOF)
R, 201597 A 24 HE 2016




RRE R RO IE B S TR P R S 2016 SRAF TRy 2

HHRG (LOF) HEL M, ALK

[E .

5 H 25 HAE RS ER G RS
R ES (LOF) HE4E4H, 2015 4F
9 H 23 HZ 2017 53 A 18 HAE KK
2t X A 28 R W VR A T Rk 2 IE 25
BRI 2T, 2016 4E8 H 19 H
AT K R e 3 R I B R G AR 55
BT E LM, 2016 4 8 H 20
H AT KB K IR & iﬁ#%

PR . RS DL

R FE 4 3 H 23 FE o e S
L L2, | 2016 £ 8 H 4 (LOF) R4, 201547 A
WAL prscmm | 10 1 . S | ot R e A
pyiay 4 (LOF) RHE4M, 2016 £ 8 H

I

SRlEEA . 2011 £E 6 H A Kk
A”ﬂﬁ@“? PHEREFL G A7
WS . R A KA S 2 )
P, 2015 %5 H 21 HE 2015 £ 7

19 FRAE R e 1 R ik e B iR 5 2
WEF R FE S FE S 2B . IUER TE0
A, BRI B, EEE.

AERHH. BEH ARG E R AE R REZ H .

2+ WEFF MR T EAREE AT 2 GIEZRI AL T2 B A BT MED) BIAE SCHIE
4.2 EF AR B A5 S33 MMM (5 1B L A

AN, ARIESEHNHOE T GEFFE) . QEFRTTESE). CRBUE Y R B R
BRNEFR TSRS G R M EREE, fERGEHIEIEY, KuUE RGN
BIRGTNEFF R A GG . RSl A RSN, B EIESEREH R
AR AT AR B A RS HE , ARG B KA E REFEMAT N, BHiEMHESE
W 77 BEAT N 3558 5 MR T 47 N DA RGHEAT B 10 e I B AR SRR 5, BARIE R &k, &
o ABEGR AR LIIUE T 17 BUE THASRE AN FE R, AW — B M A W S2 15 H
R 510 JEU S BRI, AR R s VR A AR AR 0 AR AT SE T, 85 0 gk
SARERRA ANVER R 78 .
4.3 EHAIHRE BN AP 5 BT W5
4.3.1 A3 5 i B A4 11 1k

WRYE GEFHRRFESEHA AL EIRFEIL) BHE, AR T OB E

%6 W



RRE R RO IE B S TR P R S 2016 SRAF TRy 2

ARAF AT G CRRIESEEA R AR R LS WE SR EH D). ~F i R4 a

PRSI RE, 2 EBEE. BRI —Hip Rl W H R E S, NEY
TP DR, B IRE . ZHPAT G 5 IS S S R N7 BEFEH

%
N
ﬁ
i

ST PR VR 7 SCHRF, BT SR R, 22 5 A E S ST A B O S g,
B T AT . SR AR R, KRB S ST A S AT S BT, B2
TR UME L, GRIE T AR S TR . AT REAZRI I RESE
4.3.2 AP35 1 B RIPAT 1 17L

WA, FEEE BT 7 AT 5 M E RS . 548 BN G040 b7 7 i
TR, S RAEREHARES: 4 MREMHA 3 BN 5 HNRERGHRAE SR SN
FEBAT AINT o ST R 105738 B[R] A58 DS A1 s RS [ i) 32 ) i A B 5 K R Y T
R A B IRIEE D) A LA Gy L, B3R BT 4 & A I R AS — S A
B RAEAN A 1 H YR AR By 5 500 B8 20 & T B I 26 K, (RSB 28 5 i 22 5 TGt 114y
s AR B 2728 5y T U f) S 1 0o
4.3.3 FHEI AT LI A

WE N, EEEHAME I RRAG REINGERELHITHN ESHREAE R ERL
DAFAE 9 R HRINAE S, JRF R RE 5 5. Eah BB A& SRR v A & 2 1) sidh 4%
TAR A 2 AAFE R SR H R M3 5, ARAAFAE S 558 5 Bt ATF 564 6] B R 38 5 RSB 1)
FIARE Gy i I H RS & S E T . EE A GBS A 2 BRH RS, &
PGS TR ST ALE TMAB AR 38 5 B R A1 AE 5 (T3 RS FL ) RS 3840 55 58 5 4 R A4
RWZEAL G A=A E R, TR

M &

4.4 EIENIHR S 0 A B G i 35 SR AL S5 3R B ) 152 B
4.4.1 R85 N HE B SRR RIS IR 54T

WA HARB Ty INEREER], VIR I &40 6012 J7, 1H{H 5L 6%, JFLE, 4]
GRFLTE A 4000 J3, E T ELL 4%, BLAL, L0 2% LA BEPEIENEAT i i L e B i A
UK SR o
4.4.2 REHIAZESKLGRI

AR BAR , AL S AR P2V E N 1. 002 T6  ASFR 25 B P 35 4 40 A VB 1 K- 324 0. 20%,
) BV 25 b B v 35 1. 41%, & Tk Sk b L 2 70

w7 W



RRE R RO IE B S TR P R S 2016 SRAF TRy 2

4.5 BEANERET . T RATWEHKHERE

R FEEE S REENEM TN R R EEL, TR E s, EEg s
BRI R, i R BZE00R, PUHEE W8 BORE — D S AT, I R YRR LE 5-8%
B BB RS, U H I SR AE 3%/ A Bt SRR AR A

SEMA AR EER B =AM T RGEKEE (B ) i FE+ MRS (a ), 1EFRE
UEFFIX IR FrirRUBCE AT R, a Milas EoRHE, X BRI ERNERE, fEEH
H rp PR AL B AE s ANk AT, B ROR 1-2 SR04 28X WAL R (1 et o

FEREBERBOVRE N T, KRR 4DH, BRIV EG et — P iTt, RN =G TR
TR T G S R Bl SR

4.6 EH AR S A E S ER P S F I3

AH G E TR SR ME LS AR NN AR ER A=, AFHTER A2 3255
EBCRAMS ERE P 1H5E BT LLESAT IS DL IR . (SEZR A & RUBER BT ES . WHACER. €
Wead AR RS BEES . HgiaE i, WS, ORI S MU B BT € N L. A ]
B 53 2 (IR DR % 32 B A AR N (K B AR RE IR R AR g, AEZR R by B4 i 44
BRHEEH,

PR EEHE T BT T SR X S AN A R R e BN LA 8 8 7 B DT A AR
TR HIENAS, PPRAIEE R BB AR A T ANE BRI A 5 RS B L 58 oy 1 Ja G Br R
AT B RARN AL TR RAT WU R A T IR A B R, Mmoo (548 B 7 24T Al (.
IS B PR A B BT ARl 3Rt A B R KR 0 A R TR X R AT 0 4 00 B A R R A B et

T feMEE ST E WIS EBERARE P T, RIEHSFELEHR]; 2 eia g fi i
H B2 50 B ST, SATHREMEBEE, st SITE Tl E IR R RS
PR DT H AL A E B AR P A — 2, MBS ER & TARRAE T A RS ], JF 9 DAt 1A

HIUNE SRR L.

AT H B A ERE PP 2 e ia B MR e S 3T, I SR E HRAT RO (R 45 R —
Bl EeMEBERNBCE M ECRAEERTHENLS], Ee2 B R B2 A E N R 5L, X
AEEFOUEFRFHZ BG5S PR NA PO EUER, MAER R SR ES EE
B, Z5MEECE IS . W FRRAR AR RS, SEaE BEAK R SR ERE R,
B 2R A 2 W BOE RS G BT S S AT I 5 2 s 5 i B AR AT

A EINS SRR S T Z AAAF AR AR 23 h 5 o U S IR AR G BN

O e E UL 4 FA PR 5L A | /bR HOA PR A A 25 IR 55 D, B H A% 20 e SR AE AR AT A
¥ 8

H

EIH

o



RRE R RO IE B S TR P R S 2016 SRAF TRy 2

RNV T 3758 55 B d A/ AE 52 53 BT 33 58 5 s PR e L P ] 2 Wit it b A BLAR B AR HE 53 A1
FUE RSN A A EHE -

4.7 B E N 45 0 P e 4V 4 AR 40 £ 54 B
AR K BN A AR A I e 5 A A E EAT WG 0 e o AR T ST A A ik < T Wi e 70 I
HI.
4.8 REW N BTN AE SFE ANBEE S H = E TR A5
o
§5 FEEAMRE
5.1 MEM A ATESFEE NBH T 51650~ B
AAREHIN, PEEBATEOARAE (BURFR “AFBE N LXK E 1 205 BC B IR & 1Yk
SR BTG (DUNAR “AFEE") MFBE D, sy QEFFREEIESR) S A %
M I A FAFEE DA RSME, AR ERSRIRA AT, R PUL 5
JEAT T R X5
5.2 BB ANREWA R E SR BEEENMTE. BETE. FESREHR3H A
AR N, AFEE ARYE QEFRRIEEIE) A SEAE 2 E& & RAFEE U
HIRLE, X AR GE I NRIRR ST T LR NE, RS ERTE . e h 8 Y
JRE [l s 0 T B DA R i < 2 T S5 D7 T HEAT TN AL, R AIA SR & B NAFAE 3 5
DA AR 28 AT .
5.3 BEANAEEREG PMEEESNFNEE. BRHANTERRRNL
AAR A W S FR bR FHER L W BT O WSS itk G WS iR TR e
Rl T E AR SR F O RAEFEE N BRGNS S S8 B s HER A 5E %
§6 Wit
AT 20165FAF FE M 55 2 THR T A K IE R & THIM 55 B (R ARE @ S 00O w0, v
SoUP A R T AREER B ROLR LR o SRV K T WAL G TR M 2,
R IE S
§7 FEMFMRE
7.1 B

ST RGeS RIEA B R G RIS i &
%9 W



RRE R RO IE B S TR P R S 2016 SRAF TRy 2

WEHIEH: 2016412 H 31 H

fz: NRMJT

® ™

FHIE
2016 48 12 A 31 H

®

BT

16, 226, 751.

61

gifia e

4, 545, 454.

55

A7 H PRIE <2

5, 513.

33

AT oy PR R Bt

126, 825, 940.

88

Hrp: BEHRH

126, 825, 940.

88

HERBE

IR

PP SCRRIESR 05T

REEIR R

G

N i

700, 000, 000.

00

IESGIE S35 Kk

160, 053, 666.

39

SRS

1, 126, 758.

70

ISR

IS GEN

R

HAb 5t

Y e N ~
Bre it

1,008, 784, 085

46

il ol ey E

FHIER
2016 48 12 A 31 H

i i

SR

52 G Pk R b £

AT Rt

2 H [0 < i 7 K

AT UE S 375 S

ISARFEIEIEN

JS2AS A FE N AT T

1, 279, 304.

63

RATHEE %

213, 217.

42

JS2 AT 4 5 R 55 9

WA 32 5 3

29, 229.

16

JIAZ R B

REAS AR

JSZ A A

3 HE BT B G 45

Foph 7 f5t

90, 000.

00

TGt

1,611, 751.

21

DGR E

% 10 0




RRE R RO IE B S TR P R S 2016 SRAF TRy 2

S I 4 1, 005, 616, 196. 89
Ao BoAE 1,556, 137. 36
& AT 1,007,172, 334. 25
T T &R A Tt 1,008, 784, 085. 46

e 1 RE LR 2016 4 12 H 31 H, BEEAHUHE 1. 002 7o, B4R 1, 005, 616, 196. 89

B

2. A S5AR R 1 SEBRgm B IR 9 2016 4E 8 H 19 H (e &AL H) % 2016 4 12 A 31 H, #

AR HAR A 5 J I 54 3R S i R B 1 T (R JT0) Eu .

7.2 FliER

Stk K i RS B R A AR B 4
B

AfER: 2016 £ 8 H 19 H GE4 &AM H) 2 2016 £ 12 H 31 H

Bfr: ARG
N
W H 2016 4 8 A 19 H (FE& A& FERH) 22016 4 12 A 31
H

—. A 8,228, 714. 07

INIISYON 7,897, 034. 00

Hrp: AR 908, 289. 55

e ST ION -

P SCRAIESR AR RN -

SENIREE SRl = I 6, 988, 744. 45

HoAh AR 2N -

2. AT (HRLL “=7 dHE)D -1, 060, 993. 84

Hrp: R -1, 060, 993. 84

R T -

GioF R T A -

BT CFRIE SR R B -

DikadErand &l -

frE T Bk -

JBERUAL 2 -

3. ARMMEZ SR (BRI “-7 S 1, 392, 329. 60
5

AT ES (BREL “-7 S -

5. HAMULN (FRLL “=7 S 344. 31

B: = BH 6,672, 576. 71

1. & FE SR 5,525, 072. 32

2. FEE® 920, 845. 37

3. BEmRE T -

4. o H 65, 638. 62

i




RRE R RO IE B S TR P R S 2016 SRAF TRy 2

5. AESCH

Forbre S HA R B R 58 7 S H

6. AR

161, 020. 40

= MEBH CFHReH “-” 51D

1, 556, 137. 36

il BB

M. @AlE GFgibl “-” SEID

1, 556, 137. 36

7.3 rEENE (EEHE) RHR

PR KSGE RS RE B IR A R R vt 4t
AR 2016 €£ 8 H 19 H & FRAMH) 2=

2016 4£ 12 A 31 H

fr: NRMIT

T H

A5

2016 £ 8 A 19 H (E&A&FAEKH) £ 2016 £ 12 A 31 H

ST &

R

FrEERZ &

— WP E N . (F
%i%ﬁ)

1, 005, 616, 196. 89

1, 005, 616, 196.

89

v AR E VR B FE AR
Eé@ﬁﬁﬂﬁ($%ﬂ
D

1, 556, 137. 36

1, 556, 137.

36

= AW HBAL 5
A ) E AR B AL
QR IRA L -7 53151

Hrp: 1.%@&9@%—&

AR,

Zliﬁﬁﬁﬁ (R IEERE]
A%@E%J{Iﬂﬁiﬁ’]ﬁ 1%
a2 GfERDEL “=7
FHID

T WIRFTA#E R (5
EHAHED

1,005, 616, 196. 89

1,556, 137. 36

1,007, 172, 334.

25

SR I A S5 R M AL
R 7.1 % 74 WS R TR A B

kox
SEBAATTA

7.4 WRFMHE
741 HEEEFBR

K E G RGP B R &

JH AL

FEXSTIERTIA

IEFF IR (BUR AR “ARSE G ) 28 b IR IR I B B 2R A

%12 W

JE SR

= TI‘ HL *’] UAS BT

L‘l>




RRE R RO IE B S TR P R S 2016 SRAF TRy 2

(CLRfRIR R ERENE 27 ) IE M VR AT [2016] 1124 5 (6 THET A e 8 R TG AC B IR & AL F 50X
FEETEM R ) i, O EES B B TR A R (A N RSRIERE S B 5L 41 ) 1 R
JE R IR A BRI R SRS A ) M S AT HEE . RIS NRAR, FEBIRA
E, HIRBOLEFEAOFENW BTGB ILSEENRT 1, 005, 435, 776. 38 76, WA HEKIE R
TS 55 BT (e ik 2 A 1K) 48 7GE Fp R I 7 (2016) 55 976 S I IR T LARRAE. 21 EEM
SRR, CRBUEH R EIE R A MRS SRS A ) T 2016 428 H 19 HIERAER, HiK
R SRR RO B 4 41 BRI 9% 5 15 A S 80 AR 1, 005, 616, 196.89 5, #é
1,005, 616, 196. 89 f73FEgndil, HA AT A EITE 180, 420. 51 A& Mmal. ARGHIHEE
EHNNKBIESE A RAR, FESFE AP EEAT R A RA A

AREEGHF N 2 7, B A RS A RENZ Hile (8) 2 2 FfEx R H il —A LEH L.
RFEG R A Y AN T3 B L RV 4%, (R R AT FE AR 4 738 5 Ja I8 IR IINE 32 5) i e
ARG AR H RS, A SRy BT EES (LOF) , JFEE 4458 “ Rk g RIE T
EIRA AN GRS (LOF) 7, 8088 N FITERE S 1 TR H 75 28 R RIS [V 5% . A% 2016 4F 12
H 31 Hil, ARFEE Wb T3 A .

ZRYNIEFR2E 5 fr (LR R “IRAZAT” ) IRIE [ [2016]802 5 X di &% A &, AF:4
53, 686, 262. 00 {7 FE & 341 (B2 2016 4F 11 H 14 [H1E) T~ 2016 4F 11 H 21 HAEIRSZEFTHHMAL 5 .
K EWNZHHIESHBICEMLTIN, GO PRA N LR R G TS WSS L R Y
W JE BIAT_E T E .

MR (R N RIEAIEIE SRR A SR 1 CRpE R S B R & BRI R S e 5 e i
) A RRUE, ASFE G S O B RPN Rl TH, AR E R kAT Lk
(AR DR AR S A EE 2% BT SR | i (B E R, AT S
iy AR, AR KGR MRS T BUN G PR AT RS (B4
G « RIIR T IR BB B RS BT SCRRIESR . BRI, SRR A, ARAT
A, FDLARS . BUE. BRARIITE . E AU BT DL R ERE B [ E N 22 fo VR R S 3058 1 Hofh 4
b T H (B2 A IR MR SO ) o ASE S IR BT AL Lo Ay B AT P R 2 7 e 4 7 1Y
EEBIA 0%—100%, Herr#8E T bl 2n m) i 1) 3 R IBESE o B AR 4 BE 7 IR L) AR T 80%: ey
EIFBCREE S (LOF) Ja, MRS 5 B G WEP= 1 Hu il 0-95%. A8 5 H HATEHIBR TR
PR E G I S A THMN LS ES)E, PEARFFAMET A S RIES — e, oLkl
T4 (LOF) 5, BANSE 5 H H AT BRI SR E U 18 & LRI G e & )5, TR
FEI 4 B B TE— 48 DA I BURF BT AMIE T2 8 587 1A 1 5%. BUIE. Bedaiite. Efi e

13 W



RRE R RO IE B S TR P R S 2016 SRAF TRy 2

T FA <5 i T B (K808 LUK BRVE AR B E E H U IO R E AT . AR FE G L S LUk g
TR 300 FEEU A 3 X 60%+rh 37 45 A TR AU A 3R X 40%.

RIS AT SR RS E AR AR T 2017 4 3 24 Hat#edR
7.4.2 SRR A HIZEA

I G I S5 AR R BIA EE T 2006 4F 2 H 15 H & UUG BIRIMAG (11 (Al 2 e ) — 32 A4
HEM) B TR AR 23 T BRI E (AR &8K “ Al 2t ue )™ ) o b EHEIE 2500 (1) GIE 4%
VI LA SR XBRL AR5 3 5 CARFEHS IR BEHS > ) vh EE R4 B R ol P2 (LR i fik

ChpEESA e ) WA GES TR S TR LS R 51 CORpE Y 25 B IR & 1UIES
BRRES AR MEMSIRENE 7. 4. 4 A0 EUER 2« AP E RS P2 R AT A 5%
W B SOV I AT 0 S 55 4 A G
7.4.3 AR NV SHE T K Al SRHN 58 B 7 B

AL ARFS 2016 £ 8 H 19 H GEEAFIZERH) £ 2016 4 12 A 31 HIEMEM S REFRF&
NV ENN B SR, BsE. 5e ¥ e 7 A FE 4 2016 4E 12 H 31 HIM SR LA K 2016 4E 8
H 19 HGEEERAME) & 2016 4 12 H 31 H kR 28 R A3 S5 E A s g 255 (s

K

iy o

7.4.4 BELSVFBURMSTHE T
7.4.4.1 SHHEE

AREESERAAT 1A 1 HEZE 12 A 31 Hik. A5 RE bR H5 2016
8 H 19 HFREMH) £ 2016 4 12 7 31 H.
7.4.4.2 1EIKAANL T

AT G HCIKRALL TN R
7.4.4.3 SR SRR IR 42K

(1) e R BE = 1 3 26

ERLBE T AIETIAN 23280 DA RME TR BRSNS IR G SR 5 RGK
WU, AR S S R BRI . SR I 4 R T AR S S B R R
MFFHRES) o AT I T B RTT 0 RO B B G R BT A B 2T .

ARG H AT LA 5 H A IR 70 O LA Fe i vh & H AR BTN 24 30340 5 ) S il
e DA ot E T E B SUOMEAR S TH AN 40 25 1 <5 il 537 A8 55 77 i fot 3 b ASE 5 1 e i 3 7

% 14 11



RRE R RO IE B S TR P R S 2016 SRAF TRy 2

7R

AT G R ) Ho A G TS 7= 40 N RIS, BRRARAT AR SRR S Rl B 7= A H At -2
PSR IS o W HSCGER 0 FE T TG B T 3 e Rt s eI 00 1 s i mT ke 5 (9 AR AT AR i B 7=

(2) &Rl S i) 42

SRR TATAATRIART 2320 BLA SRME T H ARS8 1) 4 b 6 £ K FoAh 4
b . ARG H AT C Al 6 20 DA e E TR HIVR ST N SR i SRl i . A
B4 R 10 HA 4 Rl 67y oAt % S R RIS
7.4.4.4 SRBMERMARPTIMEHIN. FETEMAL LHHIA

SRR P Bl A R T A S o Rl LR R — DI 4% A SRMEAE B SR A
PAA SR B BRSNS 38 1 el v, BRI R AR R DRSS 5 R P T N 2 4 2
S F SR R A K A S H B R RS H IS H R RLE,, S A RO .
AT IR At 4 s 47057 (R DG 58 5 3 PV ARG A 42 501

XFFRLA e E TR AR T N St e Rl Bt >, IR A A E T RS0t &: T
JSZHSCER TURN HoA 4 il 67 £ R FH S PR R 30325, DABEAR RO HEAT SR 2R 11

SRNBE R PR L1, TRAZIERIA: (1) BOBUZ e R B I Y [ BOR 24
1b; (2) Ze MG CFRE, ARSNGB = Fra AL LT BT (RS FIR I 4 5 45 5 N7 s
B () ZEMAETOHE, BAREEIERE HH WA RS A BLE LT BTE R
N4 P (EPEY) € R ALl S g st 1]

G LB, IR E SIS 228, TENCSIE A . A a R G BT
XG5 A RS 7 A MRRRIS, AR IZ e Rl 575 85 CMERR A7) o 2 RN R 20 K T A7y
185 AT Z TR ) 22580, T N 3 & .
7.4.4.5 <SRBT A< R S 5 A A (L IR

AT G R BRSNS W B E 2 Fe B T EAT A AEL -

(1) FEAER B T 37 ) < ik T R AZ HA A H T2 58 By ks i€ > e (e B 0 ESS 5, (HiR
LR oy HUA 5 AR e A B KA A HAESR AAT WU AR R A REFIE SR (A% (K R AR 10, 4% el
A2 5 H BT 58 5 M 1 52 28 SR HHE

() AR R T I I b TR, WASE B JEse 5 B ss o H IR G5rh ik 4 T E R, £
BRI BT T O SRS AR, A RIS 5 i AR 52 A SR HHE

(3) Zp il TEAFAEIE R, K125 ¥ A R B DR T3 S8 PR 28 5 i B8 il B

15 |



RRE R RO IE B S TR P R S 2016 SRAF TRy 2

A AR ERAR S E A RME. MEE AR EIES BRI 8BS 5 % 7 L T i
s G AL RS . SR SEIT_E A ] HAG ik TR 2w SONEL B BT L AL
SEMIEE . RAMGEERR, R ARREMATHSH, B SRR EHE RS
.
7.4.4.6 SREH A SR A B HRA

RIS A B ARSI SUGRE A S S R - MR i ft . GRS 1) BAA IR Sl
SR VE 8 AR BAZ R BRI R T HATH: B 2) SRS AL P Ny, Sy
55 G Al 7 BT HAI R S R B TR AR
7.4.4.7 LRHES

SR G R A RAT Z AR BT SR I A &40 B B S BRI 1. 00 It
7.4.4.8 3 FHES

RES TN, SREH.
7.4.4.9 W\ /(R KIBHIAFITHE

e SR AR ) L A () B 4 B AT Bk R Bl A R ARSI A N BT3B 175 40 A
NP

PAA SOMME Vi FLCAR S T N 2 A4 26 1) 4 b B = AE R WA IR 1 2 Se M AR Zh A R A e ih
R TAER, HAa BN SIS 0 2GRS, Hrhasma
FOME AR F 4 25 455 1 A o SRR B

ISR TUEE 55 3 IR A A R S SON 2 SR R SV B, SRR e i 5 B2k 122 S8/ N g )
ELFI R
7.4.4.10 BB E

AR <5 ) BN AR ANFE A B 15 9l FH 18R 5 200 0] #2035 <5 5 [R) 20 78 Y B - AN B VEIZ H A

oAt 4 it 7B AE R A IRI R R S S BRR AR v B, SERRR 300 5 B i 22 S LN
f U4 B v B
7.4.4.11 EE R 7 BUBUOR

T —FE S A F ST . RIS B ARG TE R BE . B SR AR A3 B R o
(ARSI o N IERL, ELREHE 4 40 B T B 7= A= (R SR 2 UA S RS 4 AR 4058 5 P AR IR S P4
G55, USSR AT (k53 R 0 G BN A R o3 BORIE R 1) LS 40 3 AR AR 3 B Rl 1 o 5

%16 W



RRE R RO IE B S TR P R S 2016 SRAF TRy 2

LR 7> K WA AT 6 23 BEAIE ) S AU IR 20 BE A, B S S BA8  ARIRR SEBL AR 20 e
(IR
2o B PO BE SR T 2L BR A H NPT B AL e e

7.4.4.12 S

ARG CL ARG EBLEDR . BRI RO IRIE R A E i, A E i e Ak
B IR 7 B e 0 B B . RE SRR AL G N RN 2 T AR A AR . (1) 124
JRER 7> RENEAE H G P RO . KRR (2) ARSI & BN RES & VR % 4 il

TrIEE IR, DLRE R G E R TR LS (3) ASTE B RENS U2 AL S 70 B 55 R0
LE AN EREFGRDIMEE . WERW A AN E 2 EA M THRHE, JF B
KM, WEIENAEE

NI H AT BA— AN 228 2 R IE A, BRI IR S

7.4.4.13 M EE N STHBORMSTHETT

AR AR A o <55 10 38 57 JU) R o [ M 2 SOV PR R AT ML A 1B S 5544, ARG e DL T 2R
SRR A SO BN SR P (A8 vk B HL SRR R U

(1) X FAUEFRAZ 53 B L i A S A H 30 B RS T4 P B 52 5 ANV R (Rl gk 45 Iy A 22 2 A
WIR) BRI, ANHE SRS ENE M 2 A5 (2008138 5 (SR T RE— 25 HIGIE S5 48 B8 4 Al BV 5%
AR S EILY, MRAEBARTE IR (O T KA i 2 v (AMAC) 5 A7 b e Z2 A (B g o Jn ) SR ALY
etk M m AR, Bl E ST IS BOR AT fh 8 .

) X FAESUE N KIAE AT RATBCEE, RYE T EHE R Sk 2752 [2007]21 5 CGRTHESR

BTG AT Ak 2 THHE DA B ML 55 B 3 B TH A S IR E ) Z BHE CAEATFRATH

B B 91 e 52 ) 2 SRANMEL B E T390, A5 AEUE SR A8 By BT W) (R — ISR T 3 58 S s A 1
AERTFRATBEERIWIAR IR BT AT, 42 A HIE 23 58 5 BT bt ) /) — B S5 B 117 32 52 2 WAt A4
FAEUEZFAZ Sy A EE R [A) — A SR A T 3 58 S s T AR AT RAT R AT IR BB AT, $28iUE
W B2 58 75 RA S BUE SN L AE 5 AL A4 P9 25 2 TR) Z2 A 1) — 38 20 B ) R il (B 1
7.4.5 BLIR

HLARIEH . B2 1 R BL[2004178 5 (B, [EISBE45 88 R TS5 2 B
BUORMEAD) . WH[2008]1 5 (KT Frasis TIUEESRRE AN Wi[2012]85 5 (KT
ST 2w R LM ZE AL AN N A3 BEBURA o< Il I8 /) . W Ai[2015]101 5 (kT Lmia
A R LD ZE A N TSR BURA 5% 1)@ @ )« M Ai[2016]36 5 (S5 T 2T E btk

%017 0T



RRE R RO IE B S TR P R S 2016 SRAF TRy 2

EMG BB R HIE A . M HL[2016]46 5 (5% T3t — 20 B 2 I HEDT & g ik i el A7 R BUR
FUIE DD MA[2016]70 5 (58T SR R AT R AF A BUECR A A 7R B AN D < B HoAth AR S A
FAURISE S5 184, FEBISIRT

(1) FUEZF BBk 8 BN S F 3k 4 SRR R IR RN SR B (BB, 0o e R LA SR A S
WNTR G AEHS(E T

(2) XEEMIEFF T PRI, SR CSERERE N, BERRBE . AN &
Hptlo N, AR AL A3

(3) ME:EM LW AR B RIBELAFR, FFBOWRE 1NN 1)K, BRE L
HMPTF R AN FFBOWIRAE 1 D H UL ESE 1 HE0E 1 F)8, & d% 50%1H AR
BT/ FRBOWMRGEN 11, R ANISBl. X eRra K B AR RER, WitE
WA HORES  LRIMSON , $2 08 SR R TSR, 5 i 18] R4 H RS v 5 A2 AT IS IR 2
LLRNS NGRS BT 4% 50%TH N LANBE T34 . R AT3 4 —i& FH 20% M BL 2R THIEAS A BT3B

(4) SR 0. 1% Bl R BN IR SE 5y ENAERL, SR EEAMIEWUBEZR A 5y ENAE R »

7.4.6 REKH KRR
KB 2R HARIEEMKFR
KIS FHARAF (“KEESE”) RHEEHA. EEREIK
o E BT IR AR A E (“HEBRAT) HEEFREN. BEHEIY
FRIGITE R TEA B L YN I]
FeRUEF AR H PR AT ( “HKIES” ) BEEWAIAR. BEHEIY
H [ R 15 B A R A B L YN ] &
I HRIEFRM AR AR (T RiESH" ) HEEH AR ARC2016 £ 4 A 25 HAED
K E B Bt P A A PR A A (R ERR ) HEEWANMNT A
KA H R A HAG FRAF ( “ RKBAIHHEA” ) REEHNRIEE

- R ARG TN K I S A R A o MR R B0 R, R ARIE & R BR
FRAUEZF B0 A7 B A PR T Rp R Rk < 20 A LA 32 58 S ) 7 s Lk 40 K Rk S IR AR h R B F0 A
FEAE . BRI KBS CREGESE A RA R AR FERE) MIHEEFLECDT 2016
4 J3 25 FAEBRYITI 787 B A8 B R 70 22 58 B
2. IR RIRAZ Z) A 11 H Y 55 Y0 Bl N 42— R b 2R kT A

7.4.7 ARG K& LEE AT LR RIRBR A AL 5
7.4.7.1 B REEGTAR 5 B IUHATHIAZ 5
74711 BRERS
GHsr. NRMIG

%18 W



RRE R RO IE B S TR P R S 2016 SRAF TRy 2

AHA
2016 £ 8 H 19 H GE&&RIAER 2016 4F 12 A 31
B T F£8H19HGEEAREMHE)E %ﬁfl H
e Y AR
AT S AT L A
He KRS 11, 308, 661. 31 21. 52%
74712 RFAL S

A A R R AR RO AT I 52 5

7.4.7.1.3 fRFFEERZ 5

At A R e A R IO HEAT I B B AE 5

7.4.7.1.4 BUER 5

A A S G R R AR RIBOT HEAT BBGIE RS 5

7.4.7.1.5 RECATRBETT iR &
GHias: MRt
A
HEEFER
—— _ 2016$8H19I\EI/( ESEFEMH) £20165812H31H
2 A & S S e 2 7 BAA AR
4 I ‘ AR i
HKAES 10, 305. 14 21. 52% - 0. 00%

E: L EReESE IR E AR G RS E BN SR E, DANER o EIESR S04
A R T A A OB IR 2 12 T 2% B3 A o

2. AZIAR A IS AR 55 Y1 Rl A FE AR 4 WSCE 7 Dl A 2 4 48 P AE 5 1 B AR 9T R SR AN T 345 B IR
555,
7.4.7.2 RETHREN
74721 HEEHR
Bfr: NRMJ

5iH A5

. 2016 £ 8 A 19 H GE&AFIZERH) £ 2016 4 12 A 31 H
AR A A e NS AT B PR R 5,525, 072. 32
o AT BN e 3% 518, 517. 97

T SRR E BN R AL S 8 BRI AT — H LG B E 1. 50% I SR, 1B H &
R AR, A3 HiEARy:
HE PRI = 30— H 2 5™ 1 E X 1. 50% /5 R E

19 |




RRE R RO IE B S TR P R S 2016 SRAF TRy 2

74722 BEHER
Bhr: ANRMJt
BiH A
2016 4E 8 A 19 H GE&AFEMH) £ 2016 4 12 A 31 H
AR A B A NSO AT AT B 920, 845. 37

VE: SOFEGFRRE N EHRAT IR it — H ARG B0 0. 26% S, B H Rt &
TFHAK, A3 RitEARA:
HFEA o =0 — H B VP56 X 0. 25% /294 KEL
7.4.7.3 5RBO7 BEATRAT 1] ML 7T 5 I % (& RIS 3 5

AR A R 4 oA R A 5 ORI 7 HEAT AR AT TR) R T 35 (K 625 (5 1) 38 55«
7.4.7.4 FRBT BB AT HI
74741 HREFAESEEANGHERRSRHLAESHHR

ARG ARG W P R A F A R R AR S G
74742 MEHRBESEEANZ SRR B HE AR EHIE R

AR G AR B P9 R R A R A BN A I A ST R AR S A L
7.4.7.5 BIRBITRE MRAT AR 237 A R BN

R AR
e 4
929;37 2016 4 8 A 19 H OEe A RAMH) % 2016 4 12 A 31 H
- IR S S LICT N
F =R 1T 16, 226, 751. 61 865, 785. 32

T AEEHRATA ST NP ERATRE, ZRAT FDA R
7.4.7.6 AESTEARMHINS 5 R AHEIESFHHFL

AR S N AR R AE AR A 2 5 RIS o
7.4.7.7 FASKERZZ 5 F T UL

AR G AR ITE U U W £ A SIS 5

748 B3R ( 2016 4F 12 A 31 H ) AELFENREZIRIES
7.4.8.1 BRI\ R /38 R IES T IR A MRE Z R IESR
SHiss, NRMG

7.4.8.1.1 ZRIFFHIEH: K
W5 RS RREh | AR |8 | A (RS | #E AR
RIS | ZAREAMH [ B H | 28R | 0 | B | CRAL: B A EE

IR A ELEA | &7k

%20 W



RRE R RO IE B S TR P R S 2016 SRAF TRy 2

Syt
VAN

2017 jE‘f
- 2016 f g A3
000513 9 H 179 1 50,10 52.77| 1, 200, 000 60, 120, 000. 00(63, 324, 000. 00 -
L[] H 20| .
19 H B2

. BR

AN
2016 | 2017 | F4

g 412 | 12 TR
601000 . 1T/ | 4.16]  4.01] 9,615, 385 40, 000, 001. 60|38, 557, 693. 85 -
WA 19 A9,

0

H H 5

T BEEENRERTE, WM EIEE S (R ARNER AT EBINE) BRERAEA TR
TR, FPABIIBGE B RATE R Z Hl2 12 A AAMGHAL.

7.4.8.2 JIAREEH HE I 5 R S5 IE 32 PR R
AR AR AR B R AT I 5 P S5 A0 52 PRI 52

7.4.8.3 K3 IE BIWWAZ 5 FAE AR K25
7.4.8.3.1 {RAT B Tl 371 35 1E B

BEAMREWAR 2016 4F 12 A 31 Hik, ARFEETHMNFRIT T IS5 S5 1E BIEAE 5
S [A] AIE 25 3k AR A

7.4.8.3.2 R 5 i IEE W

BEAMWRE IR 2016 4F 12 A 31 Hik, AEETHEMNFER G562 1E BIEAL 5 S
S A AIE 25 3k AR A0

§8 HEAAGHE

8.1 HIRESH A EHEI
EHiEs: NRmt
e i H &5 i 34 B L

(%)

1| Bafess 126, 825, 940. 88 12. 57
Hrp: 5 126, 825, 940. 88 12.57
2 | e s - 0. 00
Hrp: fiize - 0. 00
B SRR SR - 0. 00
3 | mEEHE - 0. 00
/i\ﬁmminuﬁ’ﬁ - 0. 00
5 | EAREERTE™ 700, 000, 000. 00 69. 39




RRE R RO IE B S TR P R S 2016 SRAF TRy 2

Horpre SEWr IRl F) SN IR B < i 6 7 - 0. 00
BATTE M E &A1t 20, 772, 206. 16 2.06
oAt % T 58 7 161, 185, 938. 42 15. 98
it 1, 008, 784, 085. 46 100. 00
8.2 HIRIATW A RHBEER R AHE
8.2.1 MEHFRIATI A RIRARERRAE
SRR NRTIT
A5 GRlEs ~RME i LG BE A L (%)
A RS AR B Dl - 0. 00
B [REL - 0. 00
c |k 81,691, 472. 93 8.11
DI V2 I A N S W & & U 129 A 1 4 - 0. 00
E [ - 0. 00
FoR R - 0. 00
¢ [RiEizfn. MBIk 38, 557, 693. 85 3.83
H o [EfE Aol - 0. 00
1 (&R BAEAE R BRIk S5 - 0. 00
] [EREbk . 0. 00
K [ - 0. 00
L R GEANR 55 e g5 lk - 0. 00
M RFEEBTFEABOAR RS - 0. 00
N IKF L RSN 2 L i i - 0. 00
0 R RS AE A AR R 55 - 0. 00
p S - 0. 00
Q DA T AR 6,576, 774. 10 0. 65
R A RE AR Rk - 0. 00
S gia - 0. 00
&t 126, 825, 940. 88 12. 59
8.2.2 MEHREATW A R ERFRERFEHE
T
8.3 BRI A M E 5 FE ST 7= E L) KN HE P IR BT 48 IR B R B 41
SERAL: AR T

%22 0




RRE R RO IE B S TR P R S 2016 SRAF TRy 2

R | BRI | REAR | MR O ARAHE R
el (%)
1 000513 | FHERLEH] 1, 200, 000 63, 324, 000. 00 6. 29
2 601000 JE 9,615, 385 38, 557, 693. 85 3.83
3 300003 | ‘REERST 450, 000 8, 068, 500. 00 0. 80
4 300015 | Z/REREH 219, 959 6,576, 774. 10 0.65
5 601799 | BT 100, 000 3, 850, 000. 00 0.38
6 002250 | HcfbRHE 199, 914 3, 234, 608. 52 0. 32
7 600309 | JifEfrA 149, 297 3,214, 364. 41 0. 32

T BEEN TR AR IE SR I A ISR, BB 525 8 T R R 4 A R A = )
uhi (http://www. defund. com. cn) FIAFEE R & 1IE 3.

8.4 & MW BE B A A E RS
8.4.1 R TNSHE HIARE ST 1F+{H 2%ERHT 20 4 KB R B4

SHERL: AR

we | mEam | mEan KBTS ahibica PR
tefgl (%)
1 000513 T Bk 4R 4] 60, 120, 000. 00 5.97
2 601000 JE 1L 40, 000, 001. 60 3.97
3 002170 B i o 11, 308, 661. 31 1.12
4 300003 IRERIT 8, 248, 849. 26 0.82
5 300015 % KR} 6, 981, 770. 97 0. 69
6 601799 BT 3, 680, 607. 97 0.37
7 002250 PeARHL 3, 258, 514. 92 0. 32
8 600309 T4l 3, 158, 670. 19 0.31
9 300099 gk 2, 825, 087. 43 0.28

T AW« RS RANEH” 8 RN G AR R LSS R ) AHBREAMRAL 5 T .

8.4.2 FRVFIZH SR HIAREE & B 1#+H 2%ERHT 20 45 KB R BT 41

SHURLL: NIRRT

- . . " AR R R P IRE
K | R i 242 AW B A R
Eesl (%)
1 002170 T R Ay 10, 255, 678. 54 1. 02
2 300099 TR 2, 816, 885. 00 0.28
3 600309 JitefL 14, 994. 99 0. 00

TE: AT AR EB SIRH RAS S (RS A R LA B ) A, A EHR

5



http://www.dcfund.com.cn/

RRE R RO IE B S TR P R S 2016 SRAF TRy 2

8.4.3 SE NI A 5 A0 % S H R EE RN

Bpr: NRMG
SENJREE AR (RAE) R 139, 582, 163. 65
SEHAREEION (R3S BV 13, 087, 558. 53

TE: AT RNBER A () A Je “ SR IO (A0) SV P04 S S Jl A e
(BRAZ AN T LA RS H ) 3151, AFIEMRZ S 3 .
8.5 HIAREBIF M RN BFREAS
AR IR &R A 7
8.6 SR A SMME o G B 158 A R /NHE PP B BT T4 35 S B A 4
AR IR SR I 57
8.7 FARAZ A S E o5 3 S 718 LU B R INHE P OB 48 B 7 SCRAIES B A
ARG AR WIRARFFA 5™ SCHRALESR .
8.8 MEHIR LA FME G ZEE T E A R/ MU IT L4 St S R R I 4
ARG ARG WIRARFFA S8R -
8.9 FARAZ A SO E o 3 S 3 7= LB R/ HE P K Rl 48 AU % 3 A 4
ARG AR WIRARFFABGLE.

8.10 MARIRAE ST E KB T 5 1 i i B
8.10.1 ML HIRA T SR H I8 B R Fe TR 25 BA 40

ARG AR WIRARFFA BRI
8.10.2 AZEEH BT B I BHBUR
AF ARG ARG BRI

8.11 MEHIRAE SR ERAEI 5 H R U
8.11.1 ZJHI B 9 B B R BUR

AFE G AR WIRAR B E G0
8.11.2 IR AR S HH K B G B Fr S MBI

AT AR AR BB E U
8.11.3 A<M H I B £ B P4

AFE G AR WIRAR B E G 0T




RRE R RO IE B S TR P R S 2016 SRAF TRy 2

8.12 BFHEMEME
8.12.1 AZELEFEMR TR IEFHRTEMERBIARHE IS S ILRAE, SHERSGHEHH

A—EAZBATTER. LTRHER.

8.12.2 EEHEMA+HMEF, BRARKTHEUESAFME N EERERE IR

8.12.3 HAR oAt & T B 7= F B
Bhr: ARt
e ZFK S
1| fEHRIES 5,513.33
2 | MUSGIESTE R 160, 053, 666. 39
3| MR -
4| RCRE 1, 126, 758. 70
5 | MU HIIEEK -
6 | ALK -
7| R A -
8 | HAh -
9 | At 161, 185, 938. 42

8.12.4 JARKFA HIAL T B P 555 B A

AR IR AT G R AT e I ) o] B i %

8.12.5 HIR Bl +4& B R H AR T E Z R IE HL it B

SHURLL: NIRRT

TIESZ BRI A e _
B | s | g | AT SRR TRAI e
W % %)
1 000513 | NNEREE[H] 63, 324, 000. 00 6. 29 FEANTFRAT
2 601000 | JEFILHE 38, 557, 693. 85 3.83 AT KAT
8.12.6 P A A& M I H A SC = HEIR R 4
T TNERE, 20z M55 EZE.
§9 HEMBRFEANEER
9.1 iIREEHBIRFAANFBRFAENEWH
UL Ay
=P 1]
R N s | P LI BB S 875}
(F) EEHH 5B 5B
z /\""ﬁ 2 /\"'ﬁ
ES SR e FEE A0 e
2,556 | 393,433.57 767, 160, 496. 00 | 76. 29% 238, 455, 700. 89 | 23. 71%

% 25 W




RRE R RO IE B S TR P R S 2016 SRAF TRy 2

E: 1. FAEANSEBONAERH, IFEEMHRTZHIK

9.2 HIR EEEIT+R2FEA
5 KA N4 HK FEEMmH () TS
1 R SA TR AT A F 15, 000, 291. 00 27. 88%
2 (ENTEA 2,331, 159. 00 4. 33%
3 2T 1,070, 062. 00 1. 99%
4 =& B ER I FE S RA R A F 1, 002, 359. 00 1. 86%
5 JeH 1, 000, 068. 00 1. 86%
6 (ERE S 1, 000, 019. 00 1. 86%
7 B 990, 115. 00 1. 84%
8 QT 898, 918. 00 1. 67%
9 R N3 TR B e A7 A B A &) — 4340 863, 820. 00 1. 61%
P S
10 fh ] 800, 015. 00 1. 49%
9.3 HIREESEFEANMUANRFREEEESHBR
i H FEMHLSE (D 3 & SR AL
BEGENITA M R 60, 657. 46 0. 0060%
FrA AR

9.4 HIRESEEANKMILA BFFHFIFRAE S0 B X FE R RELL

TiH R & e mPls BRBEXE I
2NN =Y NIANE - St e e Il sl 0
AT NFFA AT S &
0
I GRS A A AT &
§ 10 JFRAE &AL
AL Ay

1, 005, 616, 196. 89
) FEE AU

HEeLAREAEMH ( 2016 E8 A 19 R
AR HA A3 S 40 B A0

B A A AH B4R S IR 2 &

e F A 3 5

ol 5 < 5 ) 2B A0 e 2 i ST 2 < A D[] 73 5

B A A RCH A B4R S IR &

PRI AN E (i DL -4

A it SR I A7 A A

1, 005, 616, 196.

%26 W




RRE R RO IE B S TR P R S 2016 SRAF TRy 2

§ 11 EXEHER
11.1 EESHHFEARSHYL

e I ok & 0 WA AN K=

112 E&EHEAN, ZEHREARENZSHERNIRERAFZS)

—. EEEHAERANFLZD)

SEEHANT 2016 ££6 H 25 HRkAi 1 (RSEEEHARAF R T RIEBEAN AR EN 2
), BREESEHARAFF AN BEFS LRSI CED, iz E A EE AR
FIISESHR

SIE AT IR SITE T E RN FAZS)

2016 4F 12 H, FREERKSS AR ERAT BT IR A RIS M S L B S5 . BIR N AR

ORI MERRE. A

113 B RESEEAN. EeM™. EEHREWHKIFR

AN B LA GEHN . B B IE W55 1 H R YRR .

11.4 EERFRIEHIEER

AN AR SRS A AR T I B0 R B

11.5 AESHATHIFHSTHTES FER

AIEGIAT R AT G T 2 TS 55 O S AGE H R IS5 T A R A =], AEEE
RSATRI B TH3E N 9 576 S5 I B & R AR H RN AR G IR HE TR S 25

11.6 EEAN. EALKKRREEN B ZBEERL T FHL

1o 55 9T P4 it < BN WA o [RIE I B B IR ) (AR TR “IRINIE S = ™)
(R TR R BRI 48 AT PR A W R X B0 B BUF 5 A BEAR SRAL S5 5 T T R E ), BT A Rl EAT
B IR B A SRS REM R 6 NH, EEREER T ARG HIE 1 E, X
TUEANRBUTEN E . A R, HE v SCH R B Sdf i, JF S R YIRE B R3S
BUIRE . HATA A O SE AR B e A
2 RIS ITE N RIFRRE S5 8 T] B A R U BN R TE G B Bl AL ] S5 1 L

%27 i




RRE R RO IE B S TR P R S 2016 SRAF TRy 2

11.7 EEHMRIESR A TR 5 R ITHA R E R
11.7.1 EEHM USRS A 73 5 B IT#AT B3R RS ST
GARAL: ARG

ISR 5 B SEAN 1275 i R AP <6
Sriats | ot | HEAER UG |
= FRAZEAR | AT BV B i< 4L Ho
{51 -
HER 5 1134, 386, 786. 12 65. 44% 31, 337.53 65. 44% -
HKIEFR 211, 308, 661. 31 21. 52% 10, 305. 14 21.52% -
KATIES 1] 6,854, 273. 15 13. 04% 6, 248. 14 13.05% -
RIFiEH 1 - 0. 00% - 0.00% -
HRIFIEFF 1 - 0. 00% - 0.00% -
REEUES 1 - 0. 00% - 0.00% -
KRR 1 - 0. 00% - 0.00% -
RIGUESF 1 - 0. 00% - 0.00% -
J7 IEiESR 1 - 0. 00% - 0.00% -
CAFUESF 2 - 0. 00% - 0.00% -
HEIES 2 - 0. 00% - 0.00% -
& ISR 1 - 0. 00% - 0.00% -
KIRIEFF 1 - 0. 00% - 0.00% -
RIFUESF 1 - 0. 00% = 0.00% -
JIBRIESS 1 - 0. 00% - 0.00% -
7o F IES 1 - 0. 00% - 0.00% -
W UE 7 1 - 0. 00% - 0.00% -
HRITIESS 1 - 0. 00% - 0.00% -
AR IS 2 - 0. 00% - 0.00% -
HRIESE 1 - 0. 00% - 0.00% -
RN 2 - 0. 00% - 0.00% -
RS 3 - 0. 00% - 0.00% -
SR 2 - 0. 00% - 0.00% -
S UES 2 - 0. 00% - 0.00% -
AR [ B 1 - 0. 00% - 0.00% -
7R ESR 1 - 0. 00% - 0.00% -
7PN SR 1 - 0. 00% - 0.00% -
5 R 1IE 25 1 - 0. 00% - 0.00% -
[ IE 27 1 - 0. 00% - 0.00% -

%28 W



RRE R RO IE B S TR P R S 2016 SRAF TRy 2

2R H % 1 - 0. 00% - 0.00% -
E{EZ S 1 - 0. 00% - 0.00% -
HEIESF 2 - 0. 00% - 0.00% -
THZRIESF 1 - 0. 00% - 0.00% -
ESEe 1 - 0. 00% - 0.00% -
HEAEIESR 1 - 0. 00% - 0.00% -
HERUE 7 1 - 0. 00% - 0.00% -
HFRIESF 1 - 0. 00% - 0.00% -
HFIUESF 1 - 0. 00% - 0.00% -
TLIIE SR 1 - 0. 00% = 0.00% -
B EIES 1 - 0. 00% - 0.00% -
RAUES 1 - 0. 00% = 0.00% -
ROBEIES 1 - 0. 00% - 0.00% -
P22k g 1 - 0. 00% - 0.00% -
FEESR 1 - 0. 00% - 0.00% -

T AR ERE R 2 AN CGRT 5

BRI

[2007]48 5) BB KM E, KA R E 7 HHIESRAFR
FHIESR A F A8 5 R e IR PR br v = B HE

(=) WSSIRDL R, ik

— I KIE I

(=) ZEITNNE, WIsHIEEE, §
(=) WL, f

QLIPS e ¢ R n e (7 AN

oy éﬂ%lﬁ%ﬁ@;

()

REFEOLIL BT AL

(N RIS AR

RIS 22 752 5 BT AR Y -

sk

IR

e

EFR AL ELFEIT AR

A wANIEY

B BRI ) A R R 55 5

TH;

B A2 A PB4

A2 5y JRE AL 1 E A % TRl ALK JE RN ) R B 7

A2 5y B IC IR FEARHERRE I o

PR B [ DL R AR E B At 25 A

R, ARJEARIEVE D AR AT R FE 2 &5 5 Ht
A GATRE IR PR AL AR S HIAEE . ARSI AL SIBAEAL: .

11.7.2 S FUES A 732 5 BT H#AT FAESR IR K 1H O

B AR AL ISR 22 R 52 5 BT IR FARME R (7 7 ik 55

HIBER R T EK
BRI AR SS . DR EEEAT LT A R RS SR 55
WA, AR 5 s A RE

» ARSI

WA

SRR NI
B 5 AT WA 5
ST LK N A 4 S ARG
eem | DO 4 ! seem |20
e T wEm | PO v

%29 W




RRE R RO IE B S TR P R S 2016 SRAF TRy 2

i JRA A B Et
K LE A1
KATIES R - 0. 00%7, 422, 900, 000. 00 100. 00% . 0. 00%

§ 12 BB E RROMMEEER

1R 2016 £ 4 F 27 HCOR R 8 PA BR A 7 5% T BB E S B <A m SR I A
MR KBRS E A RAR (LUFERR “ARAR ™ HNEEFSETINIRSWA 2016 F58
ORI I AR 23 BT R PR, A A SRR T ZRUE 23 IR0 A PR 2 W)l iad FLm ™ B ORI AR
7] 2% R R 400 J3 780 BAIASESE LT s R AR A AR AR R R AS FE R IR BT A 7],
JUARUESH A A PR A FLR A A AR, R FEA R TR L 7 BT REA A 5] A 28 50% Cof 8

VA L ALI0), RS, AR B BRBUE SERIRHIDE B (R S A IR A AR ).
AN AR B R AB B CR B G A IR A w] AR 5E) i TR F4:0T 2016 4F 4 H 25
H AR RN 7 47 Mo B B = 7 B 56 B

HEEIANT 2017 4E 2 J 18 HRA 1 CRRFESEHARA R TERE A AEE
HInd), @RRIESEHARAFAEN HERFSE IR (UMK “Ef”) #HiX
Wik, AW AR A R B RK EES N R, FELE A A E KRR, A
BAMBERI O EAT RIS, A EIRI AR 90 H .

3. EEEHANT 2017 4E 2 H 18 HRAM T ( KBS E AR A A K T mg g HMA R H
A, @RMFEGEIARARBNEEFSE RS BGET, BRI, ER
XIS A ATk R MR ST AR AT A R RIS A 3

KRNI 4 HAA PR A 7]
201743 H 25 H




	重要提示
	基金简介
	基金基本情况
	基金产品说明
	基金管理人和基金托管人
	信息披露方式

	主要财务指标、基金净值表现及利润分配情况
	主要会计数据和财务指标
	基金净值表现
	过去三年基金的利润分配情况

	管理人报告
	基金管理人及基金经理情况
	管理人对报告期内本基金运作遵规守信情况的说明
	管理人对报告期内公平交易情况的专项说明
	管理人对报告期内基金的投资策略和业绩表现的说明
	管理人对宏观经济、证券市场及行业走势的简要展望
	管理人对报告期内基金估值程序等事项的说明
	管理人对报告期内基金利润分配情况的说明
	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

	托管人报告
	报告期内本基金托管人遵规守信情况声明
	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
	托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见

	审计报告
	年度财务报表
	资产负债表
	利润表
	所有者权益（基金净值）变动表
	报表附注

	投资组合报告
	期末基金资产组合情况
	期末按行业分类的股票投资组合
	期末按公允价值占基金资产净值比例大小排序的前十吊股票投资明细
	报告期内股票投资组合的重大变动
	期末按债券品种分类的债券投资组合
	期末按公允价值占基金资产净值比例大小排序的前五吊债券投资明细
	期末按公允价值占基金资产净值比例大小排序的前十吊资产支持证券投资明细
	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吊贵金属投资明细
	期末按公允价值占基金资产净值比例大小排序的前五吊权证投资明细
	报告期末本基金投资的股指期货交易情况说明
	报告期末本基金投资的国债期货交易情况说明
	投资组合报告附注

	基金份额持有人信息
	期末基金份额持有人户数及持有人结构
	期末上市基金前十吊持有人
	期末基金管理人的从业人员持有本基金的情况
	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

	开放式基金份额变动
	重大事件揭示
	基金份额持有人大会决议
	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
	涉及基金管理人、基金财产、基金托管业务的诉讼
	基金投资策略的改变
	为基金进行审计的会计师事务所情况
	管理人、托管人及其高级管理人员受稽查或处罚等情况
	基金租用证券公司交易单元的有关情况

	影响投资者决策的其他重要信息



