BB PR E THRB RIS R E S 2016 FERRGHE

2016 4£ 12 H 31 H

HEEEAN: pBESEHFRAH
HEELEEN: PEEEBRITROEARAH
ZEHHEB: 201743 A 30 H



R IR TR B SR TR 4R B & 2016 4R R 75 40 %

§1 BEEHR

REEHANEE S, HERIEARRE IrEEBAERBOLE. R T IR B ISR,
FFXFH AR A FSEE S HERRPEAT SE BV AR SO VA ST . ARG Ca =702 — U
EHSTFERETRE, JFHEFRRER.

B FUE NP E @ BRAT AR A PR 2 AR Rl TR % AR B SOIE TR BT Bk 4 (LU T fal AR
CARER” ) EEEFPE, T 2017 43 H 28 HER T AME PR S iabs. $ERIL. FiE
SENE DL WS R BB AIRESFENE, RERRNEAFAE BRI = FHERRIE

KN .

e B BN RV ACSEAE T B = 5T ) SN BERE A 2 4 507, (B ANMIRE R 52 A
HE ISR ARRERI . BB R, 55T 7R A H 1558 R 5 AT A 2 D 1A

B S AR AR VNS

AR PR T 0 2 B R R IR, IR

BRT RVEAIN A, WD SRR AR T 1R

AR R 55 BB AT, HHRKIER R STHTRE ST (RRE@ &1k AR S A
TARMETCOR B LR e TR, IR BT R

A A 2016 41 A 1 HilgE 12 A 31 Hik.

§2 EL&MHN
2.1 BEFEARIFH
A E s Rl 75 T 5 2%
A TR R 75 T
HEFR 161628
A A8 2 A 150335
J& i A8 7 A 150336
S Y (kN LR TFIR
HEEFAERH 20154 7H1H
REEHA R 5 4 FLAT R A )
BEEEN Hh ] R AR AT A A PR A
T R I S A B 0 406, 600, 896. 59 43
B b FA7 S AN 5E
B e BT UESR AL 5 P RYINES 2 5
T H# 201547 H 13 H
IR & A E AT il 75 T 2% ETIEA ZETHEB
& R FE A N TR Rl FAIE A T ETIEA ZETHEB
N IR 5 AR 161628 150335 150336
WEWIR T B G S Ui | 97, 755, 988. 59 iy | 154, 422, 454. 00 £ | 154, 422, 454. 00 {4

%2 00 k27 W




R IR TR B SR TR 4R B & 2016 4R R 75 40 %

2.2 E&

% B R IR IR T e, SRR PR T4 EERE IR T,
14K A I E Y KR 5L 47 LU RCIR 2 1 1) 220 R B 25 5 8 %o {1 4% 11
7E 0. 35% LA, FEREFIRZIEHITE 4%LAA o
T A AR B A RNEHATHREE,  $ I e AR bR B 45 25 1) B AR A R A 4
TRBAAR BT S, TFRIEFR B8 B8t i S HAUE B AR Bl 0 4% BF 41 & AT A
AT
kG L 1 95% X HIFZE T M 48B3 F + 5% X AT AR MIE AR AR (BiE).
A Wi 2 AR AT AEEG N RIS, RABES RIS PR RE . A TE S
B BRI RIE S M ACRE, BUEZE T A M8 RIS . T S A
X AR E RHIE s OB T B O 80U R A i PO XURS: o SRS 2 A v PR RRAIE
AFEG N AL | BB ZE T A (AR | s A T B a8 AR AR
NESHIESHIA | &, HAER&EIUH | Wk ne, BARH | w2l ma, B & U X
R i 2 AR AIE DRSS BT | KU TROBAWS AR AR AR E | B FOUHAYAC f A X A v R R
i RARFAE . ) IR IS WAL 2 AR [SUERERE N
2.3 BE&EHEHANESFEEN
i H A= UN EEFEE A
4R I I 5 A IR A Hh R B ERAT A A R A
. _ 4 BIAR H &
5 B9 \ \
PN & g (0755) 26948666 (010) 67595096
TR AR service@mail. rtfund. com tiangingl. zh@ccb. com
&R HLIE 400-883-8088. (0755) 26948088 (010) 67595096
fE 5 (0755) 26935005 (010) 66275853
2. 4 R BHEHA N

R R ISR BN TR R 9 ik

http://www. rtfund. com

B ERE & B

HEEEHENE BEE AL RINEFEE 5 P

§3 EEMFHER. ESFERILHEIEHL

3. 1 EESTHEHEAM FHats

SRURAL: NITIT

3. 1.1 JIaI K AnE b

2016 4F

2015467 A 1 H GEE&AFER

H)-2015 4 12 A 31 H

N RS Sl -30, 096, 387. 59 -499, 217. 28
AR -55, 599, 929. 60 2, 149, 344. 76
DAY 35 35 4 A BUA AR i -0. 1499 0. 0083
B S O B E R -22.79% 5. 58%
3. 1. 2 JRE S FTE R 2016 K 2015 K
HHAR AT 2 P 22 4y A0 R -0. 1763 -0. 0033
IR B4 057 4 316, 062, 701. 05 232,989, 854. 40
AR TS BE 0.777 1. 042

T (1) FridE el SHabr A A RA NN 5 2 e 5w i, v 98 LA SERriicas

KV BT Fr Ky

®
w
=
H
N
=




fit it P E % T AR B IR TR BT IE G 2016 S 6 A 1 47 22

(2) A EI Rt e S AAL BN . Beotlleat . HARN (V&2 et EAR i)
TUBRA R G AR AR A 2 Sealii e in EASI 2 Fe i E AR Sl et s

(3) HIAR] {1 73 id 32 < iy B9URI ] = J R ) (i o0 FO R = R R e e A, P IR m] (1 73
PEAE SRR AR 70 BE I 0 R S B 78 2 g L 8, LS AR mT 4 23 BE A 1) < B0 SR R 2 BE AR
(K1 CSEBLER Ty, A RIYIA AR 73 BE A O AR SE LR 73 58, B AR AT (3t 2 BE R 1) S WO AR 73

FEAE (O SEBLER 2 NBRAR SEILAR 20D

3.2 EEIHERI

3.2. | REMBPUHER KR RS RS BRI R AT LR

GEIRE (N

R IREE]

M= 5

N e

B B4 32(D) R | MR | AR R AR O-® @-®
: HEZQ =€) HZ®

HE=AH ~1.77% 0. 92% -1. 20% 0. 90% -0. 57% 0. 02%
L ESNNH —4.79% 1. 12% —4. 54% 1. 10% -0. 25% 0. 02%
A4 -22.79% 2.07% | -22.57% 1. 89% -0. 22% 0. 18%
HANE
RESEE | o o 2.09% | -35.70% 2. 66% 17.21% 0. 57%

ERGERES

3.2.2 BESEFAMURES AR THFEIE KR35 K& H 5 REDHLS R R AR s R A2 S

=

L0 0 R U e R - B2 S [E]HAE 28 BL A i HE e A 2 00 G skl 24 et B B
17 11% ] 7 7 7 : 7 : 7 7 7 7 7 7 7 : 7 7 ; ; : ;
11,41 % {f-t i i i S
5.70% ) I e !
0.00%
5.70% | =
11.41%
17419 | 8 NEBRNPLY ! ; Adhy i ha TN
2282% e s
i ! i b i : i i ! i
28.52% R R S i ; ERRRS B R
34.22% : 5 : s : ; ; i i
H H H H H H o H H H
39.93% | : : : 1 : : { 1 { { 1 {
— oo =t (=1 - o [=] [i=] (=] [=21 - o (=1 w o [=3 [Te} (=} [=:3 wx o
L=} L} L} od — — — L==] L= od [y} o od — — L= L] L= o o o
r~ . od = = — ol — = ol o =+ us =} e o F= = = — ch
9 Q Q Q - - - 9 Q 9 Q 9 9 9 9 Q Q - - - -
2 2 2 @& & & w2 2 &2 &2 &2 2 2 2 2 2 & 2 = =
= = = = 1=} = = = = = = 1=} = 1=} = = = = = = 1=}
2 8 B8 8% 8 82 B 8B 8 8 82 8 8 B 8 82 3 82 82 =82 &8
Kb B b P RLIR e s —— ol g s Rl abk e i o

H
N
~

=




fit it P E % T AR B IR TR BT IE G 2016 S 6 A 1 47 22

3.2.3 HESEFAMURESTFMEM KR LIS FFLST CBE W R 1 K
A e i i ) 24 200 LA S e i A 19 (01 24 B S 5 IR 430 8 0 S i 3 1 o L

|I BE s i (RS W bR L P R AR g
3.3 Y E=ZFERHEHNFE I FER
WMIEAR SRS ERLE, ARE (G ABEPEE THM. T8 A BE. E1T8%B 60
D AFATI

§4 BHAMRE

4.1 HEEBARESGEEBNR
4. 1.1 ZEBEARKLEHESNZK

RLEIE S A PRA R (CURRIRR “ART ™ Zop EiE I 2 F 5 (200118 5 3cditiE, T
2001 4 5 J 22 HAL, ARTEMBEA 12500 G AR M. RAR MR AR KB : i
PRAEZF AR BR 2 =] 60%- B AR AT (Nikko AssetManagement Co., Ltd.) 40%.

B 2016 4 12 A 31 H, ARFEEES RS MalsEii 2R G54, a6t
FHHL . AUETIE 100 8504 BB B R KRGS S AlB IR A4S AUEE 100
TeRCEEE (LOF). fbil &) SCAT IR Ak 4 MliEa) e B R4 BB SUE KR & 24 (LOF).,
R P 75 SR BN VR A 4 RIBVRTE R AR R G . LB DRI i 2 4 . B AR Fr R 4
RRE PTG 34 . RLIE 2 0 IR E I I iR AR 4. Aol R0 PY 732 (QDIT-FOF) JE4: .
RUEIC I e M R4, Aol M ARE S MBERRAREGES . MlEFERE 54,
RUEEAR 7 iSRS . BUEEE R A . BloE BN s A . Rl A HIRRIES . d
f e = LR V RUEFE =) IR A RS . Rl FLIE AR R G A S RE T X O 2 TR

%5 00 k27 W

=]

Elu



R IR TR B SR TR 4R B & 2016 4R R 75 40 %

HHE. MEEERARES. BEHREREGES. MIBE T RIEEGEE . BuliEs: 7 RIRE8
e, RNEFIERA TGRS (LOF). AluEEs NI G5 e, BB LSRG 2. Ml )
K30 RAEHEE. MiEPEK 1 SRAEE. BEEARARGIES . BIBEN GRS, Ry

ek, RUEEZEGTRE S, BB RO E ., MEEFEGrE e, MIBHH RS S,
REIE AR . B AU RS A AR A REE T U IR A . fld
ARG S, MUEERRSEE. Ml EASCERSR G S e, MlEEMES e, Ml
WOLRR ARG, BEEM GRS, BUEENFIR RS RNE ) R
PleE i Mmiigite. MEEorte. MERAGUTrEE. MiBERE
PG MBEE AR RS b, BUEfTREE . BEERIE 100 $R8CE G A RLE 5 RO RS
3 < [F) J Rl B A RS NIESF IR BT 2k o BEAh, ARIETTRE T HFE % 7 B B S5
4.1.2 ZEZH (RESZE D) RESZEBEFN

= @

\hj;

fEARFEE I
n S&H UES5
P BR %% (Bh3D) IR | Mok i B
R | B4E | IR
H# | H#
VN RS, EITRZEAT Fm L ZHORF B L,
) 3t 4 8 FAEFHHHEMNE T, HAREE M TR . iR
25 RIS IRA 7T &/ TR/ #r)ifi. 2010 45 3 H
fi 2015 INEEIE S E AR AR, T TR, &
N ETH| - 8 | PR ITAH, BUTRUEIRIE 100 55, BUEE T
£ 1H P\ FIEIESR> P BhiE R E R 4 (LOF) (i
JR A AR ML R R) . BhiEFTEA RIGE RS
I [ A SO LB RIS EIR A mEE G iR &
2424

VE: ARG H AR B 8 BN A R AOAE S H IS s RS AL AR R BLAFRAIE SR ML 55 4 5k
AR T A T SRR HE
4.2 BEASHRE A LSBT E BB

AN, A E BN E ST QEFFIRBIEEIR) A RREEMMA L & & R HUE
AEWSAGEH . B ST RN B AT S P S B0, A8 R KU AL 1, RS ERRA A
BRI A, M FERERAAMRNATHN, AREERAGHGH AR S 2k &
B FEIZIE
4. 3 EENREHA TR 5 BRI LA
4. 3. 1 A58 5y il BRI 81 07 15

AT PRIERE T A RS R AEGH R AP, ARSEIASE 1 (Blos e E A RA R




R IR TR B SR TR 4R B & 2016 4R R 75 40 %

WNPEEGHIEEY, A3 5 ) BEFTRTERE B LA B N BT IR EE L iR — & il . R/
G ST RS EE S, JRREE AL BT T, BORIREE. AT LS S BB
TE BRI

A4 BN I TR BB R AR R, INSRAE 5 AT IR ) Az ], Rd i T AR
JE R AR T BORGAE A VA 5 RSBl R, A4 H GBI 55 547 A i
5 I HTVPA RS B4 5 SR BT A 5 By i R AN 45 SR A
4. 3.2 AP BB ERIPATIHLR

RIS EEN—H IR AP T TR ALE RN, (EREL. BEFCOMHT. B,
SEGPAT « ML ZR PPl S S AN PR LRAIE A58 5 1 BE 1) P A A T

AEEEE N RSN AR EE T (AN 3 BN 5 BN AnlEHEIARKRFHAEF
632 55 HAE G M 2530647 T 4001, BB A IR IR 22 5 I e T A B 2 A

AN, A G I RARAT 1A P38 55 I SR A
4.3.3 REZBHITHNE T

AIEGIE N KRR LR TS T .
4. 4 EHNIHRE I P 2SO B B SRR AL SR LI U
4. 4. 1 MEBN IS B SFIALSES B

2016 4FFE M AT R L AWHTE SIBT, SO HEEANE K KT OB L A B FE ) R
XIa) . PUZRRERE, S2af T HL4 00 S ) 1w HENE AN SE A R EE I, PPT T 12 A P I 2
+5%, PMI 4L 3 A~ Hulife 51 LA b, [ CPL KA RFAE 2. 1%, FER A, k. THE
HUBRESE AT WA A S A5 30, SR B T 1, BT A 3 RS th
R o

TE M ISP HE 4 4 TR B B3 T SR A SR (B R R AT G B L A% 0 JBARL, R B
W BT HE S IIEE IR 2 . AL AR BUL BT HEn%, Il J2 i R SRR 5 e & TR 4L
FSA I SRR (K S, A R BRI R, OB AR AR PEE TR B — M B R

ARG I, ARG HEIERER R B 0. 14%, SFALERERIRZEN 4. 18%.
4. 4. 2 EFANESHNL SR

AR LS BB G K R -22. 79%,  [RIMD 48 FL R S v YR 25 %6 -22. 5T%.
4.5 EHEAXNEMET IEFTHRATWESNHERE

JEEE 2017 4F, —FE T REIE FORAINED . SRS MIBCE R, T PPT A1 CPT {p# 5
s, FIR 2016 4F 12 A BHEHSE S EIE 1,04 G120, @ mm B, it 2017 48 1 A4

%7 00 k27 W



R IR TR B SR TR 4R B & 2016 4R R 75 40 %

ok REAF RN, FEBTHRATHEIEFE . $LGEE R FHREIE, S0 5k r 5 24
Bi, PRUETTE 17 R MATHRIR AR . 2ERE, TREILIKRKL BB 2 T,
RS SO R SR, R SO LA R S5 2%

EZFH 510, KB4 10 A-11 AW H RS #)E, 12 AR5 ML T €M%, £
LR R ARG AT ZATAT . TPO WA JLE KRR BA7E 55, RE -, J/halk
WATREVIRE 32 T TPO el M e, (ELA8 0 B T R RSB SR At 2 [ B ARy, RGBT
W, TOREAR S T Z R IS IS . A Trss B o5 PONSE, (RFFAXT RS . 450 b, THE
RAGE AP PR S B, R A S SO SRR 5% 1) AR S ML

KRTZETATN, FERERF I b G R IR AN BOR, &0 7 LRI B See HE it
BRI A PR S E N AN, ZE B Al JE T S8, AR s R, (EAAR. A
NS5 E AT R B H R A MREL I T A
4. 6 FEAXR G AR S A ERFSE Y

AN, ASTE S AR ML 25 AR AL IR (R 2 4 HA PR A RIHIE S5 505 < A Rk 55 SR
AREFP) #EAT, ARIBOLHBT AL, K E AR, BILiESEe. B yas i, [EErl 55 A %2
IR ER R 2, S EAT LS MAEE R S5 ML = HU Mo % —
el 2 F 7 SR R Db B S G B ZE R A A AR 03 BOAR G AR T 8 R AR B
WHEAERE IAIHIER TAR L, AfER AR AR e L

fiAE R 22 8 IR R BP0 A A HE AR IEZR AAT AL & 15 R AR S I S5 A% O B K
FF ARG EBCRARE P REAT P, AERAE T S m A (ELBCRARE 7 A 38 B i PR AR 15 D0 ) B
T ME T, DMRIER RG] M EBCRATE R BT Aa A m B 2 B A 2 s LR J7
St o HE B AR SR HTE 1 5T SRS B SR dh A, NN BUA A BOR AR E . Lt
FCHB S DT WIS BRI e 5 R AR KA L RS RAT UL A2 15 A A RO TE SR M 0 E RS LA
FAGEBORARE P AT Y, el TR ML ST B iRt e s itk S AR, BidiiE
BT AR M E R SO R H B il RS REAM I ATHE R e iHbE
IHEREMEEAT AR BB S, M ER R EZ%, WSR3 K F AT
HPLFHEREZ I, RELBASSERE, S5 M ERES T BTN AR E R
a PO, AR IR 2 7R 5 AN AR RE 1 AR S5 LA 2820
4. 7T EHEAHR G B A S 2 TR LR B

RIEAR GRS SR E, ke (B lmIEE THA. F IR A BH. £ B 4
O ATV 7

®
0
=
H
N
=



R IR TR B SR TR 4R B & 2016 4R R 75 40 %

§5 FEEARSE

5. 1 REM AR ESILE N FE1F 0L

Ak, B EERARIT R A RS AEARGREE RS, s T GERR RS
20 B FE . STE BN EMA RHIUE, AMAERERSOIEAE AR TN, EeRIRR
B AT T EE AR L5 .

5.2 TEE AN E A SRS R BEEMTE. FETE. FESREERLA5
AR, AEENEREREG RE . FeaF. FTEHBIMA RE, W AFEEH
ERPHET R eI SCE AT DA R, WA GRS F T 7l

B, RAIESEENEIEESMHHEE AT A,

A I, AT SR SEHEAIE 23 B o

5.3 TR ANFERREFMFEEFENENEL. HERANEBEREL
AICENERHEE ARSI SR, fERI. MIES RS WS aibks . Hi

MEMEEAR, RIERZNEAMFAEREICHE. =T IEMOR s N

§6 HitiHE

AHG 2016 SFFEM 51tk QA dih, HEKIER RSN SH GRREEaio N
ARF G BT AR OR B LR TRl (G ARKGE R HE 7 (2017) 55 21181 5), 3B Tl
RS IR AR RS 400

@1

§7 FEMFHRE
7.1 B AR
et A BB IR LA PO 4% T
Wb H: 2016 4F 12 H 31 H

A NRMG
— AR LEER
2016 4£12 A 31 H 2015412 A 31 H

% 7=
AT 16,918, 703. 31 24,712, 504. 27
i R 49, 449. 45 135, 195. 31
FHIRIES 53, 058. 65 57, 658. 46
T o V&R e 298, 728, 290. 94 219, 029, 263. 78
Horp, JREEwt 298, 728, 290. 94 219, 029, 263. 78

%9 W 327 it



R IR TR B SR TR 4R B & 2016 4R R 75 40 %

BERBT

fior e

B SCRRIE R BT

BRI BE

AT R T ™

TR G 5

ESCIE S i 55K

1,491, 129.

75

PSR

3,997.

36

7,062. 21

REYSBER

Y H TER

30, 048.

95

1, 189. 89

B SE PR BT

H A5

B

317,274, 678.

41

243,942, 873. 92

SRR &

AHAK
2016 412 H 31 H

LEER
20154£ 12 A 31 H

i i

JE I K

AT oy P4 R A7 £t

T A b 47 f51

S H 1] 0 < i % 7 K

AT IES i 5K

8,070, 633. 89

o7 A I [ 3K

684, 882.

63

2,057, 215. 22

LA BN A M

283, 453.

17

244, 393. 19

BT FRE B

62, 359.

69

53, 766. 49

LA A B R 55 2

A 52 5 3

89, 301.

26

379, 257. 51

AT R B

AT FILE,

AT AU

I HEPTA B 1 £5

Hopb A7 f51

91, 980.

61

147, 753. 22

ffifait

1,211, 977.

36

10, 953, 019. 52

GELE T

puie =

387, 766, 554.

24

220, 612, 450. 03

AR 73 BE A

=71, 703, 853.

19

12,377, 404. 37

FIAT E B i A vt

316, 062, 701.

05

232, 989, 854. 40

SRR # B it

317, 274, 678.

41

243, 942, 873. 92

VE: fRE#ELEH 2016 4 12 H 31 H, @il PHEE THREB0 SOES R A S (LR R “ Rl
FAEZE THG” ) Z B BUFE 0. 777 7o, FUEHIEE TREZ A r#iZH413E 1. 002 7o, @ivd

HIEZE T4 2 B W AISH1$1H 0. 552 J6; JEE A0 AU 406, 600, 896. 59 {7, Hrb il ik %4 1.

42 FEREYEI 97, 755, 988. 59 1y, BEFUEZE T34 2 A {3740 154, 422, 454. 00 4y, FEiEHIEZE

T4 B UM 154, 422, 454. 00 4y .

10 T 327 W




R P HIE 2 TR U FOIE S B 4 2016 4F4F SR 15 i 22

7.2 FEE
St AR BT IEE TR SO R R4
AHAER: 2016451 H 1 HAE 2016 4212 H 31 H

. ANRMG

ZA<HA T EATE
W B 2016 £ 1 H 1 HE 2016 4F | 20154E 7 H 1 H (R&EF4E
12H31H FH)ZE 20154812 A 31 H

—. A -50, 654, 768. 97 4,770, 969. 19
IR IFSY N 170, 512. 01 534, 530. 45
Hodr: FEF B 170, 512. 01 481, 083. 44
T A SN - -
B SCERIE SR A SN - -
SENIREE SRl PR RN - 53, 447. 01
SN VLIDSYPN - -
2. Bl s -25, 701, 272. 45 873, 408. 54
Horp, BREER SIS -26, 470, 130. 56 814, 993. 60
RN - -
Ui er e g & - -
BrESFRIE R R R - -
& BB - -
AT B - -
J5 A AL 2 768, 858. 11 58, 414. 94
3. N EAE BN -25, 503, 542. 01 2, 648, 562. 04
4. R - -
5. HAdM N 379, 533. 48 714, 468. 16
B —. H 4,945, 160. 63 2,621, 624. 43
1. EE M 3,056, 712. 67 1, 301, 059. 02
2. L& 672, 476. 81 286, 232. 95
3. HHERS TR - -
4. X G5HH 801, 996. 79 727, 822. 57
5. FIESZH - -
Hodr: SEH R 4 b v e S H - -
6. HAth 2 H 413, 974. 36 306, 509. 89
=. FEEMm -55, 599, 929. 60 2,149, 344. 76
W AR - -
M. #5E -55, 599, 929. 60 2,149, 344. 76
7.3 iEENR (FEE&RE) TR
St AR BB IEE TR SO R s &
AHAER: 2016 4E 1 H 1 H& 2016 4 12 H 31 H

A NRMiT

#1151 327 W



R IR TR B SR TR 4R B & 2016 4R R 75 40 %

B H

234

2016421 A1 HZ 2016412 A 31 H

Sl &

R EERHE

FrEEN AT

— W E R G (G
EAFHED

220, 612, 450. 03

12, 377, 404. 37

232, 989, 854. 40

= A E s AR

-55, 599, 929. 60

-55, 599, 929. 60

B AR CARIHF]

i)

= RIS ML 5 e 167, 154, 104. 21 -28, 481, 327. 96 138, 672, 776. 25
A A S AR B L

Hrp: 1SR 532, 247, 615. 32 -87, 528, 958. 85 444, 718, 656. 47

2. FEE[E K

-365, 093, 511. 11

59, 047, 630. 89

-306, 045, 880. 22

VO A B B
N3 A 7 A PR 2 <
1F{E A5

T IR ER G (G
SEAFED

387, 766, 554. 24

-71,703,853. 19

316, 062, 701. 05

AERET LA R
i H 20154E7H 1 HEESARAAEMH)Z 20154 12 A 31 H
SE S R BCFIE B EHERR AT
- HAWIETE EHE ARG (O
PP 370, 677, 558. 08 370, 677, 558. 08
L AR ETE S R AR
T4 AR BN CARHAF] - 2,149, 344. 76 2, 149, 344. 76
Hizp)
= R EMEEL 5 e
e — 150, 065, 108. 05 10, 228, 059. 61 139, 837, 048. 44

Horpre 1. 564 R EK

404, 096, 240. 87

27,635, 113. 74

431, 731, 354. 61

2. F IR

-554, 161, 348. 92

-17, 407, 054. 13

-571, 568, 403. 05

VU A3 1e) 2 < 0 B AT
NG5 BEAE P AR ) 2
AR

T IR E R G

220, 612, 450. 03

12, 377, 404. 37

232, 989, 854. 40

IR PRE I S5 AR IS 0 o

A T E T4 MR H NI TR

-

il

e

PN

HEE

A

S

=

2 R

RS

FELTIERTTA

IR

212 J 27 W

==
ad




R IR TR B SR TR 4R B & 2016 4R R 75 40 %

7. 4 WMEBMHE
7. 4.1 AREWFTRANESHBOR. S SR —HEEREGH—B1¥H

7.4. L1 STHBURZE R B
AFE ARG IR KA ST BORAEE .

7.4.1. 2 THETERE KU

ARG AR IR KA AT AR
7.4.2 ZHEIERIBEA

AR FEGAEA RS IR TC A I B 2> 1 2R S AE .
7.4. 3 REEHRA

RIKTT #FK S5AREN KR

ARG EHA RN RUEREE) ReEHN EEHEIN
O BIRAT IR AR A R BR | BREE N e EI

()

HEHANRBA. ReHEIHN

B AUETR I AR AR COBIAGESR” ) 5
5

&
% B 7 B R B BN AR

TR Rl e 53 A8 PR A A BR 24 =) (ERER I T

HE AN E AR AR) HEEEANTAF
R [ o 55 7 A PR R A ) HeEEANTAF

M NIRIRHRAZ 5y PIAE I Y 550 B N A — SR L 26 KT AL
7. 4. 4 RIREW K LR AT LR ISRBR T 32 &
7.4.4. 1 BRI 5 BT 5

7.4.4.1.1 JREX S
GHis. NRM

A AE ] B A
” /\AE 2
SR 20154 12 A 31 H
KIK T A FR -
(b 24 5 Ep )i
AR 4 A AS s % A ‘*lé‘kﬁ ;
e FAE BT Ee 1) R PR WTW
HARIESR - - 26, 243, 538. 90 4. T4%
7.4.4. 1. 2 KRB 5

ANFE G AR 91 S b AR FE T B TR 24 R S SR B T 5 S BT REAT R A S

7.4.4. 1. 3 RBFEAL 5

AN B A AR 91 S b AR T B TR P8 R G SR BT 5 B BT REAT 0 R S 5
513 T k27 W




R IR TR B SR TR 4R B & 2016 4R R 75 40 %

7.4.4. 1. 4 BUER 5
ARSI AR I PN e b AT L) R A A SRk U5 38 B BT HEAT IBGIE RS 5

7.4.4. 1.5 NATRECT K&
SR NG

A
s o 20164E1 H 1HZE20164E12A31H
AT oy ERGG] e [ SRRE
4 ST ’ PRI e i el
B ARIE 7 - - - -
I AEFE AT L3 A
EE&ERER
S 4 R _ %wiﬁﬂ%(ﬁ FEIZERH) £20154E12 A31H
= A & S R T e 2 o R RAT AR
4 <8 qoA] TR e i e
B ARIES: 24, 440. 75 4. 82% 24, 440. 75 6. 44%

E: 1. ERRESE MR EAR MRS E BN SX I Wi eE, PNk dh EIERE
LSS A IR STE 2w OB IR 9% FI 22 T SR i 301

2 AZ AR < LI A 55 3 T3 B 3 AP < By A i i (Rt RO IE S BB F 7 IR AN T 345 12,
5555 .

7. 4. 4.2 REEFTREN
7.4.4.2.1 HEEHE
Bhr: ANRmoo
A A R T G A )
i H 20164E1 H1H E20164E12H31 | 20154E7H1H GE& &A% H) &
H 2015412 H31H
AR A A B S 3,056, 712. 67 1, 301, 059. 02
R B 2
Horp: ST BN 2 328, 145. 19 243, 098. 28
JAYAEF TR

VE: 1y SOATHE G PN Rl 56 4 A R W) 10 TN AR 42 0 — B 55714+ 1. 00% 174
FEFHE, BHRUTEGAAK, A HiEARA:

FE BRI = 1 — H RSB E X 1. 00% / M4 REL.

2\ B YR SR B S N B S BN 20 R IR B LA B R S IR BRI — e
begl B A, DA Sl B UG SO 2 P IR ST R B E sl P AR RO R B L i R IR
BN FE G B AR T B0SE, ANJE T INFEG: B 7= 1S I SR A 0L E .

7.4.4.2.2 HEIEEH

A NRMoT
214 T 27 W



RS HIEE TR AR 45 R I 4 2016 R4 4 1 1 2

A 4 B AT L A A
WiH 20164E1 H1H E20164E12H31 | 20155E7H1H GE&&RAMH) &
H 2015512 H31H
R AR R 4 N S A 672, 476. 81 286, 232. 95
[P 2

VR AR EFEE A E @ BRI T B el — H & T EHE 0. 22% 14 3R TR,
HZE28AHK, %A . HirEA=8:
HIELE e =na1—HIE S = 13{H X0, 22% / HJERE

7. 4. 4. 3 5RETFBHTHRAT RIFENML T 7R3 (& BIW) X &

B AR A A S bR AT bR RA ) R 5 QT AT AR AT 8] R i 34 i 25 (5 [R1E) 52 %)«
7.4.4. 4 FRBHTBRELEENBOL
7.4.4.4. 1 REPAESEENZHBEEREBERAESHFHBN

AR FE G AR A ) e AR R AT L ) e S I R B A R R AL 4.

7.4.4. 4. 2 WEWRBRES T HNZ SN AR T B Bm A SN
REEG ARG K B AT LRI, B8 N FERR L H R IV Y R EFE AR S0

I

7.4. 4.5 HRETRE RRATHARRBUL S £ KR B

Bpr: NRMt
- R FE AT B B ]
RIKE T 201557 H1H GE& A FAEKH) 220154
povs 20164E1 A 1H 201641231 H 12731
HAR R A ARSI HAR R A =L ISUION
o [ R AT 16, 918, 703. 31 161,431.06] 24,712, 504. 27 476, 125. 90

T ARESHHRATA S ST NP EE T IRE, AT MR R .

7.4. 4.6 AEESEARHEHAS 5 R TT AHIESRFEL
AT AR 1 S b P AT LE S IR) 8 R AE AR T A 2 5 SQIB 5 7K B IRTIE S

7. 4. 4. 7 FAhSCEEAE 5 S0 A 1 B

A KL G AR A 1T P R b A T L ) G At SR B R 5 I
7.4.5 $iK (2016 4E 12 A 31 H) AEEIFHKHREZRIESR

7.4.5. 1 BAEHT& /38 RIS TR KA RE Z RIS
ARSI AR ARRFAT DI 7 /4 I 55 T 3 52 BR PR AIE 75 o

15 JU 27 W




R IR TR B SR TR 4R B & 2016 4R R 75 40 %

7. 4. 5. 2 BIRFA W 0HE S TRIE Z PR =
SHRAL: NIRRTt

BEAR BEEAERE | (FEE | R | BEH| B8 |, . AR o o
S b . o B OB | T IRAE A &
ity R # REREERA | RN R A

K 2016 4F
000748 | , “ILH 1] EAE [20. 31 - -1318, 159 6, 953, 069. 31 |6, 461, 809. 29 -
- H FEE 4
\ 2016 4F
Wi RAL e
600151 i 11 H | K% |10.97 - -526, 088 5, 884, 530. 61 |5, 771, 185. 36 -
11 H | FPEdA
12016
MR K F o 2017 4F 1
000547 = 4 H 19| B KHE [15. 36 A3 16. 90[329, 900 5, 708, 708. 57 |5, 067, 264. 00 -
H e
2016
b= 2 i o 2017 4F 1
002151 = 11 H | L% [31.90 Hi2 31.00|134, 393 4,065, 159. 95 |4, 287, 136. 70 -
piE] o
16 H | rmEA
... 2016 4F
A e
600855 " 11 A 8| E K¥t |28.89 - -1140, 000 4,328, 726. 52 |4, 044, 600. 00 -
NS P g 4]
2016 4F
300065 [ =15 (12 H 8| H K% |38.52 - -194, 246 3,117, 113.55 |3, 630, 355. 92 -
H e
‘ 2016 4F
MR H .
002025 5 9 H 12| #H K% [25. 20 - -{137, 500 3, 153, 985. 47 |3, 465, 000. 00 -
H FEE
2016
it B F .
002260 4 12 A 5| E K8 [23.10 - -{116, 775 3, 320, 338. 62 (2, 697, 502. 50 -
ML s
H FEE
2016 4F
VAl o 2017 4E 1
Y . . ) B ) . ) y . -
002297 b 6 H 20| B [13.09 HaK 13. 40[150, 500 1,837, 573. 87 |1, 970, 045. 00
H FEE 2
2016
w i * o 2017 4 1
600480 |, 7 H 22| E K% [15.01 16. 551|105, 368 1,517, 552. 14 |1, 581, 573. 68 -
# N H13 H
H FEEZH
2016 4F 2017 452
300123 [KFHE1(9 H 28| B K% [15. 08 H 15 H 16. 59(92, 100 1, 309, 594. 38 |1, 388, 868. 00 -
H e

E: 1 ARIEEEE 2016 4 12 H 31 HAEFRPAT LA_E DR 2 A ) 5K 00 AT g7 A= 58K FE M I 4
EIHE R BRI AL P A AT F I BN B, 2258 5 Tt e = he

2 RAE KIS B A PR A R (LU ERR “KIRER” ) T 2016 4 10 A 25 H AL
T BRI SRR A IR~ "R IF A R FE IR TE A S ) Arh BRI AR I

AR T (LU R AR “KIi” )T 2017 4£ 1 B 20 HAAR ( E K3 SR B A R
%16 T 27 W



R IR TR B SR TR 4R B & 2016 4R R 75 40 %

W FHRE TS B LA A PR 7] R B R B8 B AR AT I W K B3 P I SR B S ¢
RIRAZ A 5 A5 BT AR D I OO T R A B R AR RAT A BB S DA BE LA 12 0. 5424
B KIAE BB A KIS BB, Wl IR KIS KIE 2 H 2016 £ 11 H 1 H
FELE LR A5 O o 40 J0 A5 I S 0T 18 (Kl R R 5 T 2017 45 1 3 18 H BT il , 4 H R4k 40 10. 63
Too KHE B ANRMEEB RS E 2017 4 1 7 18 HigZ 1k i - Hhd.

7.4.5. 3 WIRBZFIE B 5 PRI KR

7.4.5. 3. 1 ST R TR FR1E K

AT S AR T AR R A5 A PR SR AR AT 18] T 32 5027 I [ A 52 2 T 44 ) 52 5% o

7.4.5.3. 2 XGRS IE R

AT AR IR AR R AT RIS 55 P 1 37 15 2 L [ Wy 52 5 T A R A R 5255 o

8. 1 JIREEHT™HEHIL

§ 8 WEAEWE

GHEAL: NRTT

i H

A

E e e gt ]
Eefl (%)

1| Bl

298, 728, 290. 94

94. 15

Horp B2

298, 728, 290. 94

94. 15

2| e B

Hep: it

B SRR S

B

4 | AT R AR

TG Rl B

Joof ST R EA H JOE B S

6 | HUTIAIL S & it

16, 968, 152. 76

Foh A T 5L

1,578, 234. 71

8 | Ait

317, 274, 678. 41

8.2 HWIREZATW RN ELRAS

8. 2. | HIRIEH BB IAT WA REE N RERRAS

SR AT

A eS|

5 4 B e
sl (%)

AL AR B sl

17 m 27




R IR TR B SR TR 4R B & 2016 4R R 75 40 %

KAk

il g b

274, 090, 781. 04

86. 72

)

3. ST MR
Bl

RN 4

R A E

3,334, 242. 86

by e ey e 4

T— | & |T™ |

A A ROl

—

& RAR . RS BRI S
I

17, 264, 730. 53

Sl

D =l

LGN 55 Ak 55

BEART FEAEANR 553k

2,068, 491. 51

KA ISR 3Rt i B

JERARSS . AEFRAI LA AR S5l

A

PARIH S T AE

b R E MRS

N |I"lo|Yv|Io|l2|=|C0 =Y

A
éﬂi =

#it

296, 758, 245. 94

8.2.2 MIRBIBBRIZATILARIIEANRERELS

SHERL: AR

NS A ii%ﬁ”@ﬁ
YO 7 NN Q<4 - -
KA - -
il 3 b 1, 970, 045. 00 0. 62

D 1. #T7. RAROK A =R 1 B
AN

E @5k _ _

F bR AR - -

G ik, S AmEERL - -

H [EmAERI - -

1 GRAE . ARAE BRI SS | B
N

J |Gl - -

K |k - -

L |[FHSE AR 55 R 25l - -

M BFEERE SO AR R 55 - -

N KR BRSO A s it #E - -

18 T 27 W




R IR TR B SR TR 4R B & 2016 4R R 75 40 %

0 |ERRSS EEFHAD RS - -
P HH _ _
Q | BAEMESTAE - -
R [3Cfb. RE MR - -
S A _ _

it 1, 970, 045. 00 0. 62

8. 3 WIRAZ A M E o H S 3 7= 1 LB R N HE P R BT 48 R S A 4

SERAL: AR

e B
B | REAE | REAR | B G Ao P
1 601989 SHEE 4, 700, 344 33, 325, 438. 96 10. 54
2 600893 Hfiish /1 394, 289 12, 909, 021. 86 4. 08
3 000768 HL L 572, 150 12, 163, 909. 00 3.85
4 600150 Hh A AR 356, 987 9, 856, 411. 07 3.12
5 600118 HE TR 313,174 9, 783, 555. 76 3.10
6 002465 Mg IEA S 808, 659 9, 420, 877. 35 2.98
7 600879 LIPNGISS 443, 506 6, 759, 031. 44 2. 14
8 000748 KI5 & 318, 159 6, 461, 809. 29 2. 04
9 002013 HTALH 340, 568 6, 228, 988. 72 1.97
10 000738 W s 246, 509 6, 098, 632. 66 1.93

T BBE T RAR T IR BB AT B A, P 5 T B\ RliE S

B PR A F MG (http://www. rtfund. com) [RIAEREH 4 IE 3.

8. 3. 1 JIRBIMRSB L A RAHE & B ST B LB/ F TR IR R R B 48
SHAERLL: AR

3 G B i
=] ANy aT) 23; k S — L AN 7
5 | BREA 244 % g (B APIRIIKIER EHE )
1 002297 PSS 150, 500 1, 970, 045. 00 0.62

8. 4 A MW B EREA G ERZF)
8.4. 1 RIFSEAESHE W IHIE S H ™ 15E 2807 20 & KR E A

SHERL: AR

| mEmem | mEsn AR KNS ahitles o
fEEEH] (%)

1 601989 [ & T 31, 190, 816. 40 13.39

2 600271 LIFR RS 15, 131, 755. 39 6. 49

3 600893 LS /1 14, 660, 106. 84 6. 29

4 000768 HT AL 11, 997, 349. 40 5.15

019 T 27 W




R IR TR B SR TR 4R B & 2016 4R R 75 40 %

5 600118 W E TR 10, 699, 066. 53 4. 59
6 000748 KIRAE B 9,550, 511. 00 4. 10
7 600150 HH AR 8,877, 111. 30 3.81
8 300159 Bt Ay 7,611, 528. 28 3.27
9 002465 Mg IE S 7, 378, 265. 10 3. 17
10 000738 SRR 7,209, 003. 00 3.09
11 600482 HE 5 /) 6,877, 753. 00 2.95
12 300324 R & 6, 734, 456. 00 2.89
13 600879 LIPNGS 6, 559, 008. 27 2.82
14 002179 HG H 6, 120, 836. 07 2.63
15 002544 NIERHE 5, 906, 555. 20 2.54
16 002224 = h * 5,887, 128. 75 2.53
17 600372 HL T 5,624, 001. 96 2.41
18 600967 BlwaptiNI 5,338, 137. 08 2.29
19 600038 HE R 5,317, 408. 58 2.28
20 600435 677 3t 5, 258, 085. 00 2.26
21 600151 RURALH 5,117, 377. 00 2.20
22 600391 R B 5, 098, 304. 00 2.19
23 000519 VLT 216 5,072, 611. 77 2.18
24 600839 IR 1§ 4,914, 526. 00 2.11
25 300101 PR 4,800, 181. 67 2. 06
26 002268 P+ 4,772, 045. 04 2.05
27 000901 AR BH 4,769, 119. 68 2.05
28 002013 AL H 4, 756, 955. 62 2.04
W “EANEEH” RIEFLANBERAZ ST, BREERN T LA E R, MR G AT E.
8.4.2 RiIFEHESHE N RSB = 1#E 2%5AT 20 & K =4
SR ARt
B | R | mEawk AR S AP
E LB (%)
1 600271 R R 19, 195, 637. 87 8. 24
2 601989 W[ #H T 16, 789, 256. 89 7.21
3 600839 YIRS N 10, 752, 162. 76 4. 62
4 600482 W E 5 7 10, 634, 999. 97 4. 56
5 600893 H izl 71 8, 522, 224. 70 3. 66
6 000768 HL AL 7,035, 777. 91 3.02
7 600118 HiE TR 6, 156, 945. 08 2. 64
220 U277 W




R IR TR B SR TR 4R B & 2016 4R R 75 40 %

8 600150 Hh AR 5, 373, 090. 50 2.31
9 601890 VB2 5, 244, 229. 02 2.25
10 002268 E i} 5,096, 541. 04 2.19
11 002224 = h+& 4,508, 375. 45 1.94
12 000519 AN EAR i 3,921, 043. 91 1. 68
13 000738 H izl 3,841, 548. 07 1.65
14 002414 (S AR 3,693, 246. 11 1.59
15 600879 LIPNGisE 3, 555, 381. 37 1.53
16 002179 H ot 3, 437, 750. 80 1.48
17 002465 g EAS 3, 328, 585. 30 1.43
18 600815 JE TRt 3, 310, 500. 94 1.42
19 600456 FER A 3,282, 112. 04 1.41
20 600372 WL T 3, 233, 838. 00 1.39

VE: SR IR BCE RGBS A SR LA E R, IR S A EE .

8.4.3 EABZEHIRRA BB L H B E HBN B8

Az NRMIT

SLKNBEREA (BRAD) BB

353,011, 691. 97

TSRO (R0 B

221, 338, 992. 24

Ve R CORABEERRAR (RE B K “SERBEEIRON (RS AT $BITR S e,
B R AT AN TR LA R, HORAE ) BN L&

8. 5 WIARE M MM RN BRRREAS
ARG AWM WIRRIFA 557

8. 6 WIRIZ A OB o H S 3 7 (B LB R /N HE R R BT 48 (R 57 3 3R W 4
ARG AWM WIRRIFA 557

8. T IR A SO E L EE T E LB RN TR 37 SCRRIESR B R A 40

I G AR WIRARFFA 5™ SCHRALESR .

8. 8 & IR A OB HE ST E LB M PRI T T4 St R A
ARG ARG WIRRFA S &R -

8. 9 WIRIEA M B G E =18 LB /M HEF T T4 BUER % BI 48
AT G AR IRAR A BGIE

&8
N
p=il
P
N
=




R IR TR B SR TR 4R B & 2016 4R R 75 40 %

8. 10 MEMRA RSB B NIRRT 2 FIL U A
8. 10. 1 R & IR AH G B B0 A6 3 B e R4 25 B 48

AR G ARAG IARARFFA AR 52
8.10. 2 AFEEH B MIFHI R MBRBUR
7 T G AR A WA AR B
8. 11 IREWIAR AT S H B i H U H3E 5 B Ui
8. 11. 1 A E iR A £t B BE WU SK
A T G AR A A W S 0
8. 11. 2 MG WIAR AT S # % i B it S R A3 28 FA4H
A FE B AR AR AR A E T 5% .
8. 11. 3 A H A M B P4

A T G AR A A W S 0
8. 12 B A A ME
8.12. 1 AEGHFNIAT+LER N RT EAREHANRFREERILRAE, SEREHRE
HRi—EARBATFEIT. 45
8.12. 2 AEGHFIAT 2 BEREHAE S S RN EEBREE.
8. 12. 3 HARF A& T B 7 # R

Bfr: ARG
e R Xl
1 17 HRIE S 53, 058. 65
2 | MIGIEFREF K 1,491, 129. 75
3| MR -
4 | MR 3,997. 36
5 | MEUSCHIEK 30, 048. 95
6 | ALK -
7| TR A -
8 | HAth -
9 | &it 1,578, 234. 71

8. 12. 4 JIRFFH KA TR BT AT #8527 B 40
ARSI AR IR R R AT b T IR 0 T e 4 557

22 m1 27 T



R IR TR B SR TR 4R B & 2016 4R R 75 40 %

8. 12. 5 HIR AT 44 R A AETRIE 2 BR 1% D I 5 B3
8.12. 5. 1 JARAR I H B+ 48 R A AL T IR S R 1% L Y 1 B

SR ARTT

F5 JRELARAY | REELK %ﬁ%@%ﬁ%&ﬁmﬁ,ggﬁﬁﬁ A IE 52 PR I 15 B
- - HHE L (%)
1 000748 KIE R 6, 461, 809. 29 2.04 BT E A

8. 12. 5. 2 BIARARAR B BE 1T T 48 BB A A FE L R FR 1B DL UL BA

GHEAL: NRTT

% _ X

F5 JREEARAY | PREEEARR ﬁﬁ%ﬁ%%%ﬁﬁﬁﬁ\ﬁ‘imﬁ LA 52 PR 175 150 15 B
HHEELE] (%)

1 002297 A 1, 970, 045. 00 0. 62 E- N e

§9 HeMHRFANEER
9. 1 IRESHBRA N BLFFE NG

AR A7

WA A NGH
FENP | PBFEER PSR N NIBEH
LA N 2.4 y A
AT ey AT WL
RE F T 2 3,221 | 30, 349. 58 5,413, 188. 99 5. 54% 92, 342, 799. 60 | 94. 46%
ETIEA 368 | 419, 626. 23 115,987,323.00 | 75.11% 38,435, 131. 00 | 24.89%
ETHB 4,191 | 36, 846. 21 1,123, 128.00 0. 73% 153,299, 326. 00 | 99. 27%
Ait 780 | 52, 262.33 122, 523,639.99 | 30.13% 284, 077, 256. 60 | 69. 87%
9.2 iR LT EEIHTLFEA
HETHA
F5 FE N4 FEMH () | 5 Emangit
il
1 Hh (B HR VAT R 5 A A PR 2 7] 18, 850, 391. 00 12. 21%
2 P TREEEGRAR TR FEE4 5 18, 165, 778. 00 L1. 76%
3 %E%ﬁ—Iﬁ%ﬁ—%ﬁﬁ#“ﬁﬁ10%”%@%@% 8, 347, 200. 00 _—
FEE
4 RPN 28 ARG PR A A 7,327, 142. 00 4. 4%
5 RS N5 ORISR A PR 2 ] — A% G0 — 5 38 ORI 7= i 5, 848, 712. 00 3. 79%
6 FRETREEHARAR —TRTHESE6 5 4, 886, 361. 00 3. 16%
7 - 4, 602, 655. 00 2. 98%
8 B 4, 346, 840. 00 2.81%
9 ?i’%)%}\%?ﬁl?ﬁﬂ%}ﬁ PR A & — 43 20— A N 43 40 -019L-FH002 135, 082. 00 o 80
TN
10 | BB TREFERGRAR TR RS TS 4, 228, 900. 00 2. T4%
¥ 23 71 427 W




R IR TR B SR TR 4R B & 2016 4R R 75 40 %

ZETKB
75 KA N4HK FAMH () | & Ed e maith
il
1 Zh4 3, 075, 000. 00 1. 99%
2 LT 2, 895, 200. 00 1. 87%
3 R 75 2, 552, 300. 00 1. 65%
4 THEER 1,735,118.00 1.12%
5 7 1, 457, 400. 00 0. 94%
6 A B B 1, 343, 850. 00 0. 87%
7 et 1, 296, 300. 00 0. 84%
8 AR 1, 209, 200. 00 0. 78%
9 phagar 1, 065, 300. 00 0. 69%
10 X~ 4 1, 032, 500. 00 0. 67%
W AN ARFEA

9. 3 iIREESEH AN RFEAZEEHHFNR
i H 1y 2% il FHEMHLSE (D i 3 & B AL
FiliE % T2k 45, 387. 86 0. 0464%
REEHANFAENL | ELKA 0. 00 0. 0000%
N AR A AR 4 ETHB 0. 00 0. 0000%
it 45, 387. 86 0.0112%

9. 4 IREESEHEAFMUA RFEETFRAZEE AT BX MK HER

Tt H WA ) FAEESMISENREXE i)
Rl % T 4> 2 0
KATERETEN G, e % T A 0
BRI A1 ST AR AT —
it 0
Rl ZE T 2% 0
ARG FHAT RN | FLRA 0
B TR B 0
&it 0
§ 10 FBAESH B
BpL: iy
gE| Rl 75 T 5 2 FETHEA ETIB
REEAFEAEMH (201547 H 1 H) 4 370, 677, 558. 08 - -
X EsE
A H R B AR 2 A 0 i i 102, 336, 439. 70 | 60, 586, 316. 00 60, 586, 316. 00
A BRI 4 0 HR ) 4 539, 332, 320. 55 - -
P - AR 1A 35 4 i B [ 73 i 370, 388, 102. 82 - -

AR I IR AR B A (6 A2 BL
"TIEAD

-173, 524, 668. 84

93, 836, 138. 00

93, 836, 138. 00

e

24 T 327 W




R IR TR B SR TR 4R B & 2016 4R R 75 40 %

A A SR 3 e 7 AL A

97, 755, 988. 59

154, 422, 454. 00

154, 422, 454. 00

TE: IR AR BN AR AR T R A PR C X 8 8473 AU 5 34T B 4 0

11. 1 ZEHFRFA AR RN
RIREWIN, AEESRATFEEMHIRE AKS.
11. 2 HEEHA | EESEEANEIESTBERTHERNERS)
11. 2. 1 HE&EHWANNEXRES)
2017 HE3 4 H, ARSEHNRA T (A A S E AR AR R TSR ERNRLEAR),
GARFEGEHNS B E RTINS 2 W SO, R G 2 A R M2 H

55, I e A R EE R IS BN BT A 7 B 5S

§ 11 EXEHES

11. 2. 2 ZRGIEENNESITEE T N IHERAERS)
AR R EATE AT IR S ITE AT L E R NS4RS,

1.3 B RESTFHEN, &M=, ESTEWFKIRL

AN, T LA EBN W LI G E L S HRA FHII.

11. 4 E S RIS
AIREWIN, AREH

odlaran

i

W AR B A PR

11. 5 AF AT B TFRI S THME S BN
ARSI GG I 2 THIT 55 BN R KGE R R 2 THIM S 55 BT CREREE G 00, %355 fr A
SEFEMURAABESREFITIRS £S5 KESAREE N A E R ANARD

40, 000. 00 7T

11.6 EHEA. FEEALERAEENRZEESILTFHER

AIREHIN, AEEEEEHEN. FTEANRFTE WS L s g8 A g Aot

HIE SRV

11. 7 ZEM RS A R 5 B IulA RIE
11.7. 1 &M AIESRA TR Z BT B =R RSB

SR ARt

R ET T
BELH |

R 5 R A RS
2 SEIE | g
A4 4
A S R LI

25 JU 327 W




R IR TR B SR TR 4R B & 2016 4R R 75 40 %

il
I RAESR 1 142, 186, 991. 91 24.76%  132,419.75 25.00% -
KATIE 1 82, 399, 524. 63 14. 35% 75, 092. 54 14.18% -
AR RS 1 61,973, 885. 84 10. 79% 57,716. 11 10.90% -
AR ATl 1 58, 625, 590. 60 10. 21% 54, 598. 20 10.31% -
KIFiES 1 52, 044, 406. 52 9. 06% 48, 468. 68 9.15% -
J1EiES 1 39, 251, 726. 55 6. 83% 35, 771. 02 6.75% -
HERIRIESR 2 34, 760, 676. 57 6. 05% 31, 678. 17 5.98% -
b5 4% 1 32, 366, 140. 45 5. 64% 29, 495. 38 5.57% -
CAFUESF 2 26, 192, 691. 70 4. 56% 23, 870. 44 4.51% -
HEIE S5 1 25, 372, 662. 81 4. 42% 23, 122. 84 4.37% -
EE IS 1 13,072, 987. 63 2. 28% 11,913.98 2.25% -
P ESR 2 6, 103, 399. 00 1. 06% 5, 562. 10 1.05% -
H1 4z 2] 2 - - - - -
VoA IS UE 1 - - - - -
HAR [ 1 - - - - -
FEIE 7 2 - - - - -
(EESTE=S 2 - - - - -
HRITIESS 1 - - - - -
HIE SR 1 - - - - -
HEFRIESF 1 - - - - -
RAEIES 1 - - - - -
Hi 4R ZF 1 - - - - -
iR 1 - - - - -
H T R 2 - - - - -
it AESE 1 - - - - -
fFIEUES 1 - - - - -
AR 1 - - - - -
] £ E 27 1 - - - - -
EZRA % 1 - - - - -
KRS 1 - - - - -
F—ahlk 1 - - - - -
HRAGUES 1 - - - - -

Vi 1 RIE G PACEA 2 ] B 2 0 5 AT IR 23 SRSk 35 (IR SR 0 8 B (R A E 045 DA
NANANTT I

26 T 27 W




R IR TR B SR TR 4R B & 2016 4R R 75 40 %

(1) BHMEE, 55 R, EMEANDT 3T ART;

(2) WO RGF, I 5548 bR o & R B IR DU E 5

(3) GLEAT NI, HAL AR EICE AT T 52 2 v I 2 A0 ep BN RRAT A8 7 5

(4) WHERVEBRTE. ™8, BE@ENPIEnIEE, IR 2 2k eia 1F e IR 25K

(5) RIS EHK . RAaBNErr, L5 Bt & REA L S ATIER 5 1
i 2, JFRENAIE S hR it AT 1045 B R 55

(6) BT, A B E T UL TR FEN 52, BE S A S Gl it v B 8 A i )
Wegs, BIEEMAT RS ATk WImE Rt MRS AL TR, JFRERYE
RERFE MR SR, RUELTIF RS .

2 MEFACTEA LN 7] s B 5 b AT UE SR ISk 55 MIE SR 22 5 ML IR P A 5 DA R DY A2

i3

(1) ZFRIRFS AT

(2) BUERLHXS G BB TR Y DL PP 4 45 SR A0 5E 0% 1 73 7o 5

(3) LARdtbite. B FCARIG LS A A X B AR B B S e B AL T

(4) 24, ERFEMHER, LA FBLARRPAER LA SHEFRIZEL .

3. G RITAHEN

ARG WG EONETFRZ S 8ot 14, ZIEMAEFIEFZ S 5t 14
11. 7. 2 FE M AESR A 73 5 BT AESR SR 1B

AT AR WAL IE SR 2 722 5 s EAT HAE R B 5 DL

FER 5 4 A R 2 7]
—“O—tHF=A=1TH

27 v 27 T



	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

	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所有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




