M4 P IE 28R ST A R TR 80 SO ST R

34 2016 £

-A

FEREHE

2016 &£ 12 A 31 H

HEFHAN: BEESEEFRAF
HEXEN: PEERBITROFRAF
ZEHHEE: 200743 H30H



TSAEAIE 23 53 ) 2016 447 FE 4 15 4 22

§1 BEERR

EEEHMANERS . BEFRRIEARR S RSB AFEERICER. R PIEER B E BN,
R A B RS . HERVEA S R A AN ) SO VR ST T . AR A= 2Z — bl
EMSTE RS TRE, FHEERER.

FEFEE NP EE AT R A IR A AR AR GEFBE, T 201743 A 27T HER T A
A PRI SRR HERIL. RIS WS aiid . REAGIRESENE, RERZ
WEANAEERICE . RSV EE R

BN LSS H L SR 57 (0 S5 ) BERE B 4 8577, (EANMRIEEE & — e & .

EHAEMGF AR ILARRERI . BT R, B0 AEAE Y $ BT TR SR N A7 40 [ i A
IR RS TIR LSS

A PR A5 T TR AR RS IR0, BBEE AR T AR A, R AR R A IE

T IKIE PR ST S5 BT CREPREIE S 40O VEN T ARG B 7 “hrifE o R = 0
R R =

AIREHIE 2016 45 1 H 1 Hilg® 12 A 31 Hk.

®
N
=il
H
S
=



MSHEAIE 543 2 2016 FEAF R 2 4 2

§2 HEMHN
2.1 BEEXRIFHR
EXG WSHAIES 5
Wy M TR EiIEE IR
v 160633
LA 160633
i 9 22 Sy AR -
Ja Ui A8 Gy AR -
A (Y LRI iR
ey VR 2015 4£ 5 H 6 H
REEEHEAN TS A 5 TR PR A )
BEEN Hh [ @A T IR A R A #
5 HAAR I & 1 L 720,513, 941. 46 fi
B o & RAF S AN
By EIERZ o | WIINESRAE 5 B
i H 2015 4E 5 H 15 H
T 53 2 i 4 P 4 TR I3 M 4R Ik T A 757 B 2
B R A3 N TR R E RS J51 A J7 1 B 2
g A A Sy AR 160633 150235 150236

et AR T & 70 P2k e A 3
¥

278, 163, 476. 46 1y | 221,175, 232. 00 {7 | 221, 175, 233. 00 17

2.2 & mui

Bt H AR SR IREEAR AR H 18R R 2 R ER R R i M, 14k
1 25 BB O B8 P42 U E 0. 35% LAY, AR ERIER IR ZIEHIAE 4% AN .

Bt g Adt R B AR BAC B T ik, A2 MR AL R IR R 2R (1Y

FUERE M IR T A, HAR AR I FEE Rt I A A E
(AR AV AT A R

TRUA A 15 e A R R B R IR AR O R e AL AT N,
B R 35 4 49 R D RS (1] % St A e 4 R B P 8 500 2008 T g A ok
SR, B LR RS L R B A A R T, B A R R S 8
TR B IR EREEAR R P e, & N ] DI R 4 &
T IE AR BRI, SRR R R 2 .

AR FE 4 1 G MG HEAIE 554 B B 38 K %6 5 () M 43 L e R v 2 TRD 7
H 35 PR 25 FEANHEIL 0.35%, SEEREFRZEAH 4% . WH T
5 S 1) 00 ) 9 sl A (K] 2R 5 R R 28 R R R T Bk
VO, JE A N BRI A ER it 0 G R S R R
— K.

NN & e

(1) BEEHREA SR
% 3 00 42 0T

# |3




MSHEAIE 543 2 2016 FEAF R 2 4 2

KREEGTER N, Bt AR (148 5085 B M 1) 3 AR X R
WEN, TEJIRIBERZE R/ MUIRTIR T, ARSI REUE 4 T7
%, DABIRENRAR . B Bty B fs i s A 2 S A T
Iy DR 25 17 T2 MR 5O W S s e B TR o 1) i 5 4
U g i e sl A e i R T B R R B, AR AT DU T 34 1
B, EEWRFINT, RS =T E LR, DU RLE 1R
BrRSZIREZ N, REA/DNRERRZE

(2) SR HAE M

S 4 T ) A P G S 4% B A AR A PR B TR S A T
AR AT R R RS, AN SR AR VA R R A B A PR
il FIEEE RIS E B, R AT IER R, DUORIEMS AR 25 4y
A1 K 26 55 b (1) 48 B0 RS 2 1R 1) 75 B T A DG AN PR R R 22 A /N
o G A IR B MEREAT 200, iR B B R
BB T R R A& 35 A TSR B BT 52 345 TR LL )
PR, 54 AT BEAS REFXHE oty A R dn i, B e f 2R
HHEFRER.

1) 52 Wi 8

R o 14 0 P R RS 0 A % 32 A S PR T, R B AR R A A
B 34T VR

2) e B R

MRIEHEE I BN, AR FE 28 IR G L T TC &5 AL AR By
M T BEAT A PO BT VR B, A W AR % A S (1 AN AR
ACTEAT AH VL T %

R A F5 4 1) ER D R E [ 75000, o e 220 4H A AT T, T
A R ERFR I HEEL

MRIEVEHE . VRIS, Bt IRAE AR 1R i 25 (A R R Rk IR
DR A M A A G, AR 4 ] IO 80 20 A5 8 PR AT 38 24 AR S Al
VRE, JIRPEICERER R % o

2. AR TR

ARE ST DRI M s M B 5 2, S BRI ) H 78— 4 DA (R BURT
TR E . AR EHFHRVHA AR R B L 8 seng,
MR ZEETE o3 BT~ BE &1 8 ) 2 A S5 0 i A SR R R A8 4k, A
Mgz EmEAR, AT M FRER.

3y fTAE SR AR SRS

A FE GG AR WA B . BGIE AN oAt 48 v [FEAIE W 45 Fo VF I S AT
AP

B G B I A SR AR AR H A R, DA HIRE N H 19,
FEEFRNEL . LSRRG 2. ARES T 15FH
JBCHR S BT AT AT AR P, AL AR DU e [l R 300 46 % 77 0 5 B8 4H & 1) 5%
e S #5820 G AL I AE By A, T8 B e SR A T A
1 H 1.

BB NGRS RAR I 5 PR 18N, AR
NGB BT A 07 AR LI, (DR A i R4S B o
S P B LR S IATRE AR X 4 o) 5 o) B 4T o et

AR FE G BOIE bR UE SR FEA T B 9T, FF45-& BIE &t A A

% 4 00 JL42 i




MSHEAIE 543 2 2016 FEAF R 2 4 2

LA AEIZYR S« A 2250 XA BUIE HES A5 3 SRBGIE 5 2R A
(AR, BRASE B2 U as o

b &5 b A R U HPIE 4 5 IF 35 A T 8 B 35 K X 95 % + R AR AT 1S HH A 2R %
(FiJ5) X5%
XU WA 2 R I ARG R TREMIE S, HAHHAMRE S E S TRA B 4.

MRS 5 M WS, NIEHRRRES BRI, B
PRI ERE 1 b e R A SO R B 6, B BRERFR 4R Bk
Bl BAT SAR M E LU 4 BT AR K 24 =) A AU RS i 2
FHIE

D E AN T E
FFAIE

iR T BRER
B4, JLTUM X
5l o TR A T
e, firiiikes

WS HEAIE 75 AR A9 RS
R R AL BT
UG RS HL 7 39T i 2
FARH AR IR RFAL -

WSHEAIE I3 B A7 A0 A
Pl e, BA
e Xz HL 9T W 2
ES 85 e R RFALE

itk s, Nk
R E G PR
JRURE A e U A
A o [ I A <
NIEEEE G, JEITR
EFPRIR BRI, H

A5 F8 e B L &
b 1 48 BT AR 1)
2\ F)REACL I AU Wi
FRHIE
23 EE&EEEAMEESTEEAN
I H A= UN BEEFREN
B TS 4 I 4 A AT PR ) Hh ] R W R AT A A PR A
/2 ['d H &
FEEMENTTN | BERHIE 0755-82825720 010-67595096
T 1R %A zhangge@phfund. com. cn tiangingl. zh@ccb. com
RS HLAE 4006788999 010-67595096
fEH 0755-82021126 010-66275853
2.4 5 BPTE AR
BRI G T A IE ST N L Y http://www. phfund. com
Ik
B G A A 45 B Hb A IR H X AR =1 168 S IR E bR a0 4

43 EMEEIL S E AR A A

®
o
=
B
S
=




MSHEAIE 543 2 2016 FEAF R 2 4 2

§3 EEMFER. ESFERIKAEIRELR

3.1 EEXTHEENM &6

AL ANRToT

3.1.1 HHRBHE R bR

2016 4F

20154E5 A 6 H GE&&FE
BH)-2015 4 12 A 31 H

A S A -1, 178, 545, 876. 22 -692, 050, 914. 56
ASAF -1, 147, 020, 156. 34 -804, 531, 743. 73
P S B o N R T -0. 8349 -0. 3736
AR S A B E I KR ~16. 01% -27.77%
3.1.2 HIAREIE AR bR 2016 £A 2015 £ K

FHAR AT 73 T I 0 03 200 -1.1043 -0. 3652
WIR G0 A 687, 742, 335. 95 5,841, 433, 319. 80
AR LS AR B 0. 955 0. 708

Ee (1) AW TREE S AR SO #Be5aT . HABIRN O &2 MBS D
THBRA R G AR AR A 2 SE et il A 2 Se i E 2R st -

(2) Priddk e SHRbr A I FA N NGBS 7 3 105 T2 L (0, P S i H e [a]
P SR, th AT A LRI s KT B T RS R
(3) &y “WIR” BRkE iRfE—H, 112 7 31 H, Tz HZ S NI H S 5 Hri 5 5

H.

(4) AFEIEEFET 201545 H 6 HAR, £ 20154 12 A 31 HARW—4, #2015 FHIEEE
AR bR AR e BT FE U

3.2 EE&HERI
3.2.1 EE&MFREM KR RHES RS LR R R 1 B
B raeE | Wgitbi | kgitb ik
BB | g | EKER | G | iR | 0-0 @—@
. HZ@ ESE)) HZ®
HFE=A4H -0. 48% 1. 12% -0. 88% 1. 12% 0. 40% 0. 00%
TEANMNH -0. 28% 1. 16% -2.21% 1.17% 1.93% -0.01%
ok -16.01% 2.13% | -17.66% 2. 13% 1. 65% 0. 00%
H¥E4E AR
R -39. 34% 2.35% | —44.53% 2. 92% 5. 19% -0.57%

Ve ST B =TI A FRIE 27 2 7] FE B0 A0 5%+ R M ARAT TSI ORI 3 (B i) *+5%

#

H
p=1




JHEAE S 53 2% 2016 AFA4F FE 41 5 4 22

3.2.2 BEEAFERURESHFR THFEE KR D KI5 RS LB AR
mERBFH L

M-‘P—ﬁﬁﬁfr}ﬁ%ﬁzﬁ}?ﬁ%iﬂ‘ﬁ*{l'iﬂ’fﬁ:%-'glﬁlﬂl_\lk@i P M Rt 46 1) Dy A2 50k L

7 | S5 U S SRR RSSO SRS AU SO SRUSAN SORM SOOI S SN SRR SRR RS NS S
ooos [N

BT 20| U 0 P U SN UM SURUU SRUROE SNSRI SNURON SHUHON SHUHON SUSHUN SRURON SUUNORE SRURURE SRUNUOE SUNORE SRS SRR SRS |

016-11-02 f [deoeeecboe s
16-01-01 { [
L L I P I s S N

2015-05-06G
2015-06-05

20
2

20
20

|
H
']
2
I
2
I
-
[=]
¥

T 1 AR EEFT 2015 45 7 6 HAEK.
2. BEFECHIGR, RIS BT LB Ok B & A F hHLUE 1 & B

EFA;
~
b=l
=
S
b=



JHEAE S 53 2% 2016 AFA4F FE 41 5 4 22

3.2.3 HESARAERRESEEFEMKELH SRS B E R R
HE
WBAEE 25 4 20 113 15 i) 2 280 LA SR G 4 4o 41 M 0994 236 e 3L 5 ) 30 4 L 466 i o o
2t 44 IR0 L P

0.00% 4

-3.26% 4

-6.53% 4

-9.79% 1

-13.05% -

-16.31% 1

-159.58% -

-22.84% -

-26.10% -

-29.37% 1

-32.63% -

20155 20165

|'m*m%ﬁmutwmwnwrlm*m;@mwnwuuMMh*|

Ee 1 BFRAERCHFAZIR LA, MBS ARERETIE.

3.3 HAthistz
E: T

3.4 TE=FHERNFESEBEMR
E: BIEARERSEFZAE, AN, AEE (BIEHFEEROH. J57 A 9. F57/ B 20
ANHEATI B 4

§4 BEEAME

41 HEFHEARESZEEN

411 ZEEEFEARAETERSHNELR
eI S AR AT ROLT 1998 4 12 A 22 H, WHGHEaFEEeSEE. HefE. &’

28 Ul 42 T



MSHEAIE 543 2 2016 FEAF R 2 4 2

7P R IR 2 VE AT AL 55 . BUE AR IR, ARRARHEFERRBARAR . =
K BRI B 5 A 5 P PR 47 A 7] (Eurizon Capital SGR S. p. A. ) RN ALEMS % K EA R
NEVARG AFERh NS B AL AR EEMNBEA 8,000 SIc ARH, 5T 2001 49 H5%E
BB B e, H2 15,000 ST AR . BUEARMREHIAR, AnERH 129 HIEgH 10 H 40k

wEAH A,

41.2 BE&ZH (REELH/NH) KESZFHBHEM A

2ot 18 SRR B G, FERE G MRS T R T EE A%

w4

HA S5

EARGHFE G2 (BFD IR

AR H 3

BAEH

ESF Al £F
bR

B

AR

201545 H 6
H

Fomsek, EEEHE,
LU, 9 FAESR
ML 2856 . HATHR T
FIEF A A B A F,
FEAE XU 4 11 50 T 3
K4 B M 2009 4
10 H i B3 I e 5k 4
HAWRAF, JEN
PR AT, &
A AL T 0
J6 5 IR E B P BT
PSS = T
HEAHF S TAE; 2014
5 HEIEMS ARG S
NREEREREEH,
2014 4F 5 H AT
MR 75 DRI 4 2 2k 4
FHEZH, 2014 F 11
J L e AT S 45 [ Bl 4
WJIEF L, 2015
T4 H AT IS A 4y
WJIEFEZHE, 2015
M5 HEHATIS RS
NREEREREEH,
2015 4F 6 H AT
MR I 20k 45 e &
SR, oo gk
S ML BEHRS  AH R
WAZR SRS EE A
RAEAZE

W L ARBUH AN AR H i & m A kg Jm IE SN A A 2 H 5 AR RO S R 2 BRI,
R HEON R &S FRAENH .

#

=

H
N
[}
=




IHEAIE 55 53 2 2016 R4 % 75 43 22
2. AEZF AL SGEMAT LB 225 T ML N 53 BEA% A B IR A G L E

4.2 BEANRE A R EEEVE-MTE 155K 3B

N, AFESE BN (IEFRBT R ) SR ENE M. T ERER 2 HA e
CLEARE GGG RINLE, REREEN . B or i R B ATE R G 07, 8™ A
WS (A b, RGBT N SR A 2t ARSI, ARSI EM, AMEEE
S e 4 R AN 3 2k e A R AR 2 4T 9

4.3 BEAXRE A AP 5 F ORI T T
4.3.1 AP35 il EANIE I 7%

WRIEF EIE & GEFREEEEHR AR AT ERTEIL), AFHE T (Wekes
BA RN T AV o EBAED, R w] s B S P a0 . TPt A RAS . fER T
W E A GEARF T H A IR DT, BRI S HAT . WGP B B
ENEIMN DA Gy B, ANV S5 AR AN B AL HR 53 Hh o 8 A58 5 R N Az i 3, g
NVPREGWIAT « ME R i AR, M AAE AN RIS A & 2 [ BEAT R 24 id . R FU3A TS 1,
W EAE A ME— R TR S AT & BT RS E BTG, RS IRRAS RS HRRELR . o
FOSRF B VORI SERE B R 1 2 A RIS 20 AR HIZI ORER S EME )
5 P S BB BEE ), PAT B2 S A5 P il N S B 430 A, B DRAH SGUETR N % LA
AP WA BRI SRS AR IRYE: 3. AN FIBCE IR b, S MR B B AR
Pa 25 F RIS Hbn BB . S8 B PG ORI AT 5 B B 0 23l e S B = AL ISR e, Bk
Lo BRAE SR R At EARIE ARSI LA e e B RO M B AR R B A 155 4 TR AT 3BT
BRI, MR B R R i M E BB RS, e BRI PSR 7, &2
e S 2 B RGN, B RBUR 3R A, SO AT AL . X AT 1L B
A xa EE S AU E KL 5 BANRL R 5 B 5E M, R 5 S 0TS AHAT AL 5 73 P il
RS BEEEGEA N PRI GPITILE: 2. B ATFHEMAL S, S aE b = ik
JA R S RGN AT SRR, ZHRGMAMNEMAA TS5, HARGHEE “REST
B LB AR B H G AT RILEM AT WERA I G2 B DU RN M 3t 4T
A5y, H RTINS ARERIN 2 25 A IR IR 2R, 225 R4t A sl “ g
PLoE” JRWIHEAT Z24T; T As RN 2 2 A B & e S 20K, MIZE 5 RS0 H Bh%
MR TR TR TR 57 A, AT APRITML & 3. RATRWISE S 285
PRRRZ S AR P SN L TR IE A 7] (R S e ) A YR as BB AR ) 1Y

10 T k42 W



TSAEAIE 23 53 ) 2016 447 FE 4 15 4 22

MERAT: BATRITIAZZ S L O RRZE 5 5 A7l 4 SGEAT AL 5y, B R A G LN AERL
Gy B ARSL R E AR A A Sy s AR, AR IRt S LE A 7 BC AR S UL xt 42 57 &5 SRk
1703 Is 4y BBE B i S AR I e A3 RS o T e 2 =) G FRRERRE )+ I e Wi o 5 %
EHFREY M CAEATEE R ARAE) BIRE AT, X BB 5 I 5 AN 7> e i R AT H A%
AR IZ . AEAC ) WA AT SIS 1 Julinssmxd H 8 BUR A8 S AT NI M IEAVE B, AL 20 2
Wik ANAVFZGEEMZAHIT N, BiiaH G R, A5 B 1 RESRAE 5 B 5 SO
WIS MPFAEETENLS]; PTIRIEZ BEAREAR T S5 I ATF SN 52 5 [ H R 52 53 52 5
LA St 22 AR A S I A2 5 H 1R R 58 5 RS R A8 5 IS8 S I HLAIAS B i 22 SRk
L5 g R R R BN R  BAT R A N TR 5 5% 2. AT
G AE BB AL AL SR 73 A A3 5 SOOI A B ZEORTE A, R B AR 3  1 O0 tH $3E B %
BATHT 3. MBS B TRFEAGERERS (A TPZHPTHIUEERS), WA
RIEFRAZ G B PAT O AR A G B R Z R o MR RS 5 i Z 0 (TP s
PATHOU AR Y ) FA/FRELM, BERERMEBLMEE,

4.3.2 AP 5 B HRHAT BN

N, AEGE NPT AL G HIE, BFRAFEREHGEN T ZH. i
FIRRBI AP R, BRI GEFEEESERARAFLSHERFEN) K2R, A
AR AT AL AN R I TR 2 00 8] [0 58 S 04T 1 W 2L 000 b, ARRIAFAEE S A58 5 5 U 1)
MR

5

4.3.3 RERZHIT AR T TULHA

A I, ARG AR KA IEVEE M H I B 5 I 7 18 B AR K R 7 28 S AT N

AN ESE R NEHE AR RHES 5N 5 2560 7 H R 1838 5 A8 8/ 1)
FRILAE Ty BRI IZAE SR 2 H S B 5SS 5 IO 4 Ik, T ERRE T 4R8I IS 5 AN R
FH.

4.4 BRI A H S BB B SR AL SR B B

4.4.1 MEH N E S BB REE IS
AN, GBI AR IR S S R & WK, R WaR R R IR AT 1 o 2
WEIAN, TpirtEGETRE, RETEHEBEEEIRE. 54 H IR B R A ERER 52 22 48
BRG], B S 7 RSk B v

#1151 342 b



MSHEAIE 543 2 2016 FEAF R 2 4 2

4.4.2 HEHAZEEKN SR

WK, e mBUFE Y 0.955, RIHFEIY 0.609, A 5k & 0 AU EIE K&
-16. 01%.

WG, AHE S PRI 25 BE A0 0. 05%, FALERERIRZER 1. 2%, HTFEHEEE
Al ARG ZER o

4.5 BEANEMREL EFTH ATV ESH KR ERE

2017 SFEMAFFAERR 2016 E£H =DM . — BUHEFEEA T, BUFM
T8 24 A28 55 BT I I VR J2 VP & R o BBV 6 7 20 AR, DRI K N AE S DA AU s
BRI, R, WEE” PRIBEAF TAEMRIMAIE : . 8RR Fafe ih M1 0% M
SREE, (ER AN MEREARE ATIR T, B MECK I TEA G AT A8 I EEAR L. =, 2017
FERBE MM SCERRN AR, BgE “ =% AR EA MV SeE, A8EBE R
W E QMR 2 E R, o A7 W R oh AT B HUd AR T

BEAh, 2017 SEANEA T BUR A B WAFFE R Z AT E L, NIRRT E TR .
R RFRRE, HO—god MR . 1EEATTIAIREE T, Bt RS (i 5 DR 2k
S S/ VR IALIE ak AR NEE ) s g et

4.6 EEANIREH A ES G EEFSF A3

LGRS 5ERESTT RN ZIETT T LR /) AAH R AR Pk

(1) HHE b ERRE

B EBEE ST, BEThe A m g AR e UG 2 THZE R, Jhor
W AL, PRIEAFRZE G MAELNES. WO BE. Raekiik. KEIL3EE 5 AR BAHAL.
RERTREML T AR S E . BEXTHZERM T AWM 528 R G T RS &
o5 AbEE s B H I ERORCSS A S e B, BT R e E . BRERTHRERIESE AR
SItEWRITOUNRAD MO MR, SHREER ST, ReMESSTER
AT s B H A ESS RIS IEE TN —BUE A e sh At . e HBRBsE Bt
HZHERFS, BRAEESTERNA, ASRSESEERNHFERE ST, MRS EE
BETLR,

Fio & B G T B ST BRI S DO B, RS AR S (e T T 24 1R & AR

06, AR T RS MEER. BURM I,
212 J 42 W



MSHEAIE 543 2 2016 FEAF R 2 4 2

(2) RFRR L 25 1 A T A

AL b I 2 A5 (2008138 5 (R TE— B VA UE S B BE S A E L 25 1O R SR L) (AR
FKIE, AR T BSLAF MR SR A TN B R ARG (N, RO AR 3 AT LT AL
W SRR SR TR, B0 S5 5B A 5 A G 4L

2. B AW S 5 s G E R

HEZIAS e 4 HEME.

WS B S 55N RS R THE, BRI WA, 5 AN A S
] 5 At LB DU RIS

3. RN T S GAMERFR S5 Z I AAFAEAT A KR 25

4. AN VBB BEAT AR AT S8 I R 5 2440

4.7 EENNR 5 3 A S 2 BC 75 00 A i B
RIEA I GIEEFLE, AN, AEe (BREIMEIRHIRENH. WEZE A L0
W MR B S dD AFEATIR R 20 T

4.8 REBATEAN AR SHANBRE ST P ERE BRI URH
.

§5 {LEAME

5.1 REHNFEEITEE NERFEIHIE D

Ak, EERARIT R A RS AEARGREE RS, PR T GERR RS
) BeaF . FTEMINEMAG RHE, MAERE M IA AT, EeRPUR
OB AT 7RI AR 5 .

5.2 FEEANREN AR ST BEEMTRE. SETE. FHEIEEHRLKHR N
ARG, AT N EZG OME . ReG R STEDBMEAMA ME, AR ER
BT PHE S eI ST EET TN R, MRS GRS AT 1M
B, REIESEENAGREESOHHEE AN KT8,
A I, AT SR SEREAIE 2 B

5.3 ABE ANEERMEFUHEEFNFTHNEE. HERHNTEEARENL
AICENEREE TAMRE PN SR, ERI. MIES RS WSk, Hik

13 T k42 W



RS AATE 5545 % 2016 4F4F BE R 5 4 B
LR SN A, RN B AR A 2 Sk B T I
§6 HitHE

HAERIEH RIS CREpREE A EM S I ARG A 7 “FrE R A 1
B TR o BB AT AR R R IR SO R A

§7 EEMFHE

7.1 B AHRRE
S EAR . PEAIESFRIE S A B PR PR SR B A

WEsIEH: 2016 £ 12 A 31 H

Bphr: ARG
. e KRR EEER
2016 4£ 12 A 31 H 20154 12 31 H

g
AT 35, 986, 552. 50 301, 855, 488. 81
SRR 14, 278. 30 24, 669, 126. 54
17 H R UE & 212, 887. 29 1, 798, 503. 87
T Gy M G Rt e 653, 595, 997. 74 5, 484, 048, 863. 80
Horpe SR 653, 595, 997. 74 5, 484, 048, 863. 80
Fe T - -
fiigr 4% Bt - -
VPSRRI SR P B8 - -
e R - -
RTtE At = - -
SENIR & it 7= - -
IWSCIE 5597 B K 58, 830. 65 -
JREYSCRI L 8, 267. 32 61, 676. 82
IMdivell - -
JRE AT FR K 180, 258. 85 149, 882, 951. 90
B LE P AR B - -
FHopth % = - -
e 690, 057, 072. 65 5,962, 316, 611. 74

SRRFEERE | W At JEAEETS
2016 4£ 12 A 31 H 2015412 31 H
AR

14 T 42 W



MSHEAIE 543 2 2016 FEAF R 2 4 2

T K

A2 oy M < R A7 fot

AT2E Rl b

S H [ g < i 7 K

AT IESR i 5K

107, 710, 085. 27

IO A I [E

663, 731. 09

1,638, 319. 56

JSEAS) A TN A T

617, 959. 22

3,342, 658. 83

RATHEE 9%

135, 951. 03

735, 384. 97

AT 5 AR 55 9

WA AZ 5 9

339, 653. 64

7,088, 709. 44

A

RS

JSEA A

B HE BT B 4 £5

FoAt gt

557,441.72

368, 133. 87

kit

2,314,736.70

120, 883, 291. 94

GRS T

St &

1, 134, 052, 812. 72

8,091, 276, 898. 34

AR B

-446, 310, 476. 77

-2, 249, 843, 578. 54

BB &

687, 742, 335. 95

5, 841, 433, 319. 80

BB T B e

690, 057, 072. 65

5,962, 316, 611. 74

vE: REEUEH 2016 & 12 H 31 H, R A0FE 0. 955 76, F5i A 3 %iEE 1. 008 Jt,
F5 1 B R A A 0. 902 JT; HE A AU A 720, 513, 941. 46 1y, H A Z7 R8540 %01 278, 163, 476. 46

B, FEEE A B AR 221, 175, 232. 00 43, F5iE B fndi 221, 175, 233. 00 1o

7.2 FER

iR PR TRE RIS A A RO SOE T R A &

AR 2016 4F 1 H 1 H& 2016 4£ 12 A 31 H

Az ANRmo
- LEE L HARE
D
2016 4£ 12 A 31 H H31lH

—, A -1, 119, 591, 143. 22 ~776, 661, 944. 25
IRSIDSYC PN 750, 117. 73 2, 145, 506. 09
Horp: FFFFERA 750, 117. 73 2, 145, 506. 09
RSN _ -
B SRR AR N - -
NIRRT IR - -
HoAth R SN _ -

285 e (R BL “-7 3H51))

-1, 158, 855, 361. 58

—669, 429, 642. 94

015 T 42 W




MSHEAIE 543 2 2016 FEAF R 2 4 2

Horp: JRZEHR TGS -1, 181, 779, 759. 10 -675, 138, 295. 75
e &l - -
fegr e BE i as - -
T SCRRUE S P T A - -
B BRI - -
firAE T RIS - -
lireillvE 22,924, 397. 52 5, 708, 652. 81

3 FMMERE U (452K LA 31, 525, 719. 88 -112, 480, 829. 17

ERCT 21D

4, R EE (RS - -

1)

5. AN (FRLL “-7 HIH 6, 988, 380. 75 3,103, 021. 77

)

B = H"H 27,429, 013. 12 27, 869, 799. 48

1. EE SR 74821 12, 823, 814. 92 10, 399, 060. 55

2. FEEH 74822 2,821, 239. 23 2,287, 793. 26

3. HEMRS 74823 - -

4. Zh A 11, 034, 474. 09 14, 648, 424. 89

5. FIEZH - -

Horpe S R0 SR B S - -

6. At 2 H 749, 484. 88 534, 520. 78

= FEEH (SREHLLe-” -1, 147, 020, 156. 34 -804, 531, 743. 73

SEH)D

e AL 2 - -

Mg, &R Gl “«-” 5 -1, 147, 020, 156. 34 -804, 531, 743. 73

E5)

7.3 T ENE (BE&HE) ZhE
b EAR: BEHIE AR IE SR A R IR R AR R R 4
AR 2016 4F 1 H 1 HZ 2016 4£ 12 A 31 H

Az NRMIT

A3

2016 £ 1 H 1 HZ 2016 £ 12 A 31 H

HH

W E

R EERHE

FrEER@m AT

— W E R G (B
SEHAHED

8,091, 276, 898. 34

-2, 249, 843, 578. 54

5, 841, 433, 319. 80

L AR E S AR
B A BB AR
1)

- -1, 147, 020, 156. 34

-1, 147, 020, 156. 34

= AWML 5™

-6, 957, 224, 085. 62

2,950, 553, 258. 11

-4, 006, 670, 827. 51

16 T k42 W




TSAEAIE 23 53 ) 2016 447 FE 4 15 4 22

A B E AR BN L
CEBA BL “=7 53R
5

Horpre 1. B4 AKX

2,514,814, 078.90

-926, 422, 665. 98

1, 588, 391, 412. 92

B B [l K

-9, 472, 038, 164. 52

3,876, 975, 924. 09

-5, 595, 062, 240. 43

I AN R
NSRRI 1 1 3
AR (R U
“” BHIF))

h IR ER G (G
EHFHED

1,134, 052, 812. 72

-446, 310, 476. 77

687, 742, 335. 95

B H

LAERETT LS IR

201545 A 6 H(EESEARAAEMH)Z 20154 12 A 31 H

SRS

R BRI

FrEER AT

—. WY ER GG (G
SEAFED

1,030, 790, 724. 11

1,030, 790, 724. 11

L AR EE B A
RS A S CR IR
HiZp)

-804, 531, 743.73

-804, 531, 743.73

S ARG
G I 8
QPR L “— B
1)

7,060, 486, 174. 23

-1, 445, 311, 834. 81

5,615, 174, 339. 42

Forpre 1. B4 HEEK

10, 502, 386, 916. 99

-2,407,032, 188. 74

8,095, 354, 728. 25

2. FE IR

-3, 441, 900, 742. 76

961, 720, 353. 93

-2, 480, 180, 388. 83

P ARG G R
NSRRI 1 3
AR (R U
“” BHIF))

T IR ER G (S
EHFHED

8,091, 276, 898. 34

-2, 249, 843, 578. 54

5, 841, 433, 319. 80

SR BT 90 55 H 2% (R L3 5
AR 71 8 74 MARE D AR ITAE,

R
HEEHAATTA

7.4 R MHE
7.4.1 FEEFAKRBFMH

e

FE U TR

e

A

S

SRR AN

W e A FRIE SR A Rl R B SRS BT i (DU TRIRR “ASE g7 ) 2o b RS I B B &

P2 (PURRFR “AHERERS” ) IR YFRT [2015] 28 505 5 (SR T FTISEAIE 48 1IE S A B F8 4L
217 U k42 W



MSHEAIE 543 2 2016 FEAF R 2 4 2

DRAEFR T FESTEM IO SE ) i, MRS AR A FIKIR (b N RILRERE 5 # %
) A CISHEAIE 2 TRIESR A A I8 FOE SRR R R SRS G ATt ATFSE. KEEA
AR MANES, FEPARAE, SRR LEENAFENEESFELEZEART
1, 030, 703, 657. 95 JG, MyZe I He K IHE o R o THIM 55 Fir CRefk I3l A 1K) 5 6 7K GE TR 3677 (2015)
5 428 SIGTHR A T LAGIE. S h EREME &%, (IS4 EATRIES A Rl 80 JOIE 5 5 it 3
EHEEF) T 2015 45 H 6 HIERAR, B4EEFREMH MESHHRTA 1, 030,790, 724. 11
RSN, HA A B GRS A 87, 066. 16 M FE A, A IHES I AR S
HAMWRAR, HEEFENNTEERITRMARAH.

AR (MEAE AR UES A RSO FOE A IR R S RS A 1) P EIE R &R, A5
<oz [ 5 4 3 B0, S 1 rh IE A FRIE I3 A W FR B0 POUE SR 4R B ik G 2 A A (LU T AR S HRAIE
A ) MBEPIESARIER A AR SO TS 2 A A (LURRIFR “MAEIES: A £
B )L BHETE A RRIE YR A W FE B SOE SRR A 4 2 B A (LR fIAR “MSHEIES: B AR ) .
AR Xof e 4 A 7= S WL 2 A3 P AR AR ) 2R, AR G IO AR AL B AN TR ) U O 2R AR A - I HEIE 25
TR TTEL R I EEANGE LT AC Z IS B, B SRR IHE BOR ALK RS I ad FFAE . S4E
EZ A XA S SRR SS B AR AR L LT AZ B HANRE R . B[R B 0 A0, LR AETE S A 4
BN A0, LA IR EL T R AR BRI AR YRR R AE . IS HEAIES B BN UAR
Weas A,  BA e XU B TSI AR e ) AR S B R AE . IS HRAIE S A B S IS HEAE SR B 13
BT LLIRALREE 1 1 MR AAR . KRS WESHIVIE AT RELS TG, HIMAER AT
BRI IS SEIE S 80 AR SR IR 1 1 LB A SRR A 404505 IS AR S5
B hil. AFEIEEFAENMG, WHEIEHFMPSMHEIES A . IHRIES B 43 (57T LA
25 MR EAT 3 AR BRI 0 e e, ARG ALK 20 R AN & PR 34Ty . FE S EI 3 %,
FRIEE AR N FLRE M AT 5 00 20 IR 2 00 3% P IS AEAIE S5 4 4005 7 1 0 IS HEAIE S5 A 4320
5 1 B ISHEAIES: B AU LU BIREAT R AT s RSB E IR, RIS M EREE NS HFFE T
MSAEAE S A B4 S IS AEAIE S5 B A i 1 XIS HEIE S A XA 1 XIS HEIESS B A4 L 2 fr i 7Y
S SETE S 4 3001 ELAG AT 3 e RO AT N

B U AR A F 00 R T 5 SRS 0 A0 1 07 B0 (B A 1 T B T PR < 7 1
ERRLAEE S AR, HAR S MBS EONIBEE A, IS A AL, ISHEIES B 4
TRAB Ao MBHEAIESR A O3 BB S0 A (E RS AR A BRI A M) E AR e 2 e A
2 DRI HEAE SO ARG R (K B 4 BR P 55 T 1 RIS TEIESS: A Al 1 XIS HETESS: B 0BT A s
(3 4 B 7= A E 2 A

18 U k42 W



MSHEAIE 543 2 2016 FEAF R 2 4 2

AT AT Y AT B . (EMSHEIES A AL SAEIES I B SN A S THEE 11
HE—ATAEH, AIESHHATIEES N E PO E. EESRIIE SIEE, WEIES A
WS MAEIESS B A B BT L DR 12 1 B9 X TSRS A (B 2008 RiAg et , RIMG
EIES A YA THEE 10 A 31 HESMHSHRE-H 1,000 Gy, FrH g N msE
IEFHR A BA MRS A YA N . ISR AR N R 105 2 0 S SR R0 A0k 1 1
SRS A AR B IS AL S 0 I 0 B o RFAT AN IS S5 0 B0 1) 02 G R AT N OK 4
AR 4T 5 7 AIRAFH A SIS HEAE S 0 A5 0BT s RFAE 3 P IS HEAIE 5 0 20110 B G I A M 4
R AT 577 SR B 8 3 WIS R A e . 25 BIRMRIT S, WSHRIESS A YU 40
T2 E RN 1,000 TG, MEHEAIES5 00 A1) 356 4 0 AT (ED K AH S T 2

B e WA BT B4, AHE SR AR IS HEAIE 34 A0 K 4 0 00 (ELR 3] 1. 500 TGRS SRS HEIES3
B A S AR NS HFEELE 0. 250 TR BT A E M AT . Ml BN E T KA, A
SEE Aoy RIS AEAE S 0 A0 IEHEAIE S A 8. MSSEAESS B Iy ALHEA TR B, 1 4T B J A o
ST RIS A DS IS AEAIES: B XA LGy 1 1, T S T Sk 55 4 A 1) 35 4 0 5
HE ISHEUES: A 8L S IS HEIESS B A0 5L 40 40225 19 5 % 1. 000 JC.

ZTYIRESAE 5 BT (LT RIFR “FAZHT” ) IRIE L7 [2015] %5 188 530l A, AKL4yte
WEFR A 34 336, 303, 495. 00 173 & AASAEAIE S B 3% 336, 303, 496. 00 {3 H: & 4T 2015
45 J 156 HTERZEATEEIAE 5 o X THREE N IS HAE IR0 A0, 8 i BUREA NTERFE A G0
HAAFIORTIR T, HE TN A (BRI HEIE S B RN AT R, xRS ER A
FIMSAEAE SRR AR, B R NAERF G BRI TR T, B RIS IR AT
WS o R AR S A D AURISHEAE S5 By AE AT 1 T it

MR (N IR ERIE R B 45) R (IS AE Pk & 481E 7 A R S0 S 4 33 &
HEEGF) WA RME, AESHHREENEE RIFRAIMEN SR TR, QR4 EUR 5
T LA e i B (B e /N s B AR R 2 R G A o EE W 2 e TR SD) « Gl RAR TR
BUIE 557 SCRFE F5 LA SRR R Bl L IE M 45 o VP G 3 W8 1 e b . (IR 0075 & o [EIHIE M
SR E) o AL 8 I B3 o (T LU AN T B G B 7= 110 80%, L AR 8 T A X4 B A7
I F FG A8 3 A BB B EEBIAMIR T AR I B RE G 537 /0 80%: RN 5 H H AR IR I B 5 40
BRI ZE G RIE G, B4 BB 7E — 45 LAY I BUR 5155 (6 B 98 LAV 1 B 4 B8 7= 4 11
BY%o AHEL MV SR UE S TPF AR IE SR A A HEEO AR 5 X 95%+ W ML ARAT W AR KR R (i

J5i) X 5%

2

019 T k42 W



TSAEAIE 23 53 ) 2016 447 FE 4 15 4 22

7.4.2 SRR EI G E A

AT S I 55 AR R AL B EGH T 2006 4 2 A 16 H A& UGS HARAAG I (Al 2 vh ] — A
HEND) 2 BURAR SV AR SGHE (BLTR AR “ ik th e ) o A EIERS 2 A0 (1 (IES#4%
LA D4R XBRL BEARES 3 5 AR AR AR REIR > ) P ENIE TR B B Skl P2 (LA TR AR
CREEEEA ST ) WU GEFF R RS TS SR 51 (IR ThiE AR YR A 7 15 500)
PAETF GRS R A ) M ERER 2. o E L o SRV R5E G AT ML SE S5 1A A S HLE
i o

7.4.3 BIRAAL 2T N R FAf A Sl e 19 75 B
AFeGr 2016 SEFEN S5 ARRAT A b 2 rHHEMI A 2R, S, SE R R L T A S 2016 4 12
31 HEYW 5ARBLLL K 2016 4 B2 A28 8 OR AN 3k G E AR B DU A R A5 B

7.4.4 R EFPIRANSHBORREERH . STHhETHESRE—HFEEREHE
HIL B

7.4.4.1 S THBURZAR E K B
T

7.4.4.2 S VG TR R BB
Tco

7.4.5 Z45 50 1E /) Ui BH
T

7.4.6 BLIR

MRIEABEH . H Z B R [2004]78 5 (IABGH . B K A155 &R 0 THESR 3 5T I e Bk
BUORAEFAD) . MABL[2008]1 5 (T SBUE T UL EBSRAE R M [2012]85 5 (T
S LT 2 )RR ZE B AN N T A BB G ) @ ) . W BE[2015]101 5 (6T A
] i S LL R 22 A N TS BB AT G 1] I8 AN ) AR (2016136 5 (OG- A THHEI EDL Bk
TESGERR S IE AT MRI[2016146 5 (T ib— 0 MR A T & BSO8R Al S Al AT SCBUR
AIERD . MAL[2016]70 5 CRTEREVU FDYAERSERE R B A A 7eil ). WHE[2016] 140
S CRTHMER. R HOE RS S ERBCR @A) WBL[2017]2 530 (OF
TUHE T S RUBORA % i R A SR A A A A DRI VAR S 5 e, £ BB IS AR A
.

(DF 2016 £ 5 3 1 HAAT, DUORATHRETT AGER AR TEWAIEIGERE, AEPCeE .

20 JU k42 W



TSAEAIE 23 53 ) 2016 447 FE 4 15 4 22

XIESR 358 R BN s 2R e R L BRI ZE M SR E LBl B 2016 46 5 3 1 Hii,
Rl SN E B SO SN E (B R . W IESF 358 2k 8 BN IS P 2k 4 SRS LR L g A% kIR
NGRAESGERL, XS E . 177 BUR 5t BL K < FDEAE SR A N TR A S (L

0177 H1H (&) LA, ®EheE T AR EBNEAT Y, PSP M2
NASEERABN , HE BT HUE SENIG(E R X B8 A AE 2017 ££ 7 A 1 HATia Bl k4

LG A IR 3G (B R S AN AT K030, [RIG, #K2E 2016 4F 12 F 31 H, ARG A THEA I ERL
P

(2) W MIEZF T RIS IO, BIEKEBEE . BOrMEMRON, BERBE. a7
PN, B3 RSSO B HABISON B AME AL BT A A o

(3) o0 3 < BT A Aok A R FURMSON B2 R RAT 5 27 D A M A7 Fi 2 < SO I A AR
20%HI N NP W R LT A A RO LA TS, FRBOUIRAE 1 AN G 1 AH)
(K, BRI P A Bt ANNBLI A FFIOIRRAE 1T N A BLER T8 GE 18 1, i
50%TF ANRZNBLIT A3 FRBOIRGEEL | 4R, B R AEe N AT AaBt. X2k e A 1 i 2 =] R
e, AREESEEAT IR . RO, IR R HUE TSN, RN A AR HR T AR AT
BAFHIBLR « DRI RS R A% 50% T NN ABUIT A IR FT R4t —d M 20% I BERTHIEA A
FT i3 i«

(4) HeI2HERTE 0. IHIBIR BN Z EITERL, SRR AESUBSR AL 5 ENTERL «

7.4.7 REEFRR

RIK T A FR 5ARRERRR
s & EHERAA (“HERS RN | HETFHAN. EREHEIK
ﬂ”
RE BRI ARAR (“PEER | BRETE AN ARSI
AT )

EE IR AIR AR CEEIER” )

7 | B

SEHARBIR . HSAUHL
T R R B R A R A B A ]| R BN BOR

(Eurizon Capital SGR S.p.A.)

YT AL RS BB R R AR AR B HIBOR
W 7= A PEA R ] HeEEANTAF

Lo AR A7 A 42 5% AR BCHL A 2 R B 5K 2 IR SR IR AT R A8 A o
2 IR IRIRAT T A 1 b 55V Bl PN 42— ABER Ml 26 KT AL

]
N
=
=
N
=



7.4.8 Ak H #H K _bAERET] HLHATR] I ORBR T A 5
7.4.8.1 I REE G B HITHATHRIAL 5
7.4.8.1.1 RER 5

MSHEAIE 543 2 2016 FEAF R 2 4 2

SARAL: AR

1 I AERE AT L3 A
7Y A E ol
2016 41 A 1 A% 2016 45 12 A 31 A 2015%}13%?%@?5”&5@
RV .
SO R R
AL 4R FRAE S A FAE 4 AT B
e/l Lb A
ESE RN 355, 202, 948. 24 5. 82% 900, 225, 806. 63 7.59%
7.4.8.1.2 fRHER 5
vE: Tt
7.4.8.1.3 fRFFEIEE 5
vE: Tt
7.4.8.1.4 BLEAR 5
F: Too
7.4.8.1.5 N4 RECH K &
SHURAL. NIRRT
A4
N L 20164F1 A 1H £20164F12H31H
RHIER 0] T U P TE 2T
M4 S R ’ AR G VA B A5
ESEERNE S 323, 697. 09 5. 82% 137.23 0. 04%
et icanea |
20154E5 H 6 HEGRLER 2015212 H 31
SRR _ 54 E‘l/( SERAEMH) 2 F12H31H
24 b7 2 A 4 S ST e 2 7 HAR B AR
14 28 oA & AR s e
ESEETE 819, 579. 50 7. 64% 791, 067. 13 11.16%

E: (D fefitEAR

FHRIESR A 5 A S =I5 6 (32) s HIX 1% (32
F7 i AR AR 9
BYNETF A 5 B3 oy M=l 5 56 (52) A& ANX 1%0—3K (32
F7 i AR AR 9%

Bo22 T 42

LT R-K () IEE R

LTSRS IEERER




MSHEAIE 543 2 2016 FEAF R 2 4 2

(A < P AR 5 — AR 23 4 7] BT WM SR AR IT L)
(2) Ak 5 RBT; Oz RN — K3k & @ TR 7 SO LU BIZ83T 1 GUEZR A2 5 J8 L AL 7
W MR E, iR B E B A e I g 3R A wI AR SERIE 5T ARk 55 LA S FARRIE 78 S HF

7.4.8.2 KRBT RN
7.4.8.2.1 E&EHR
A ARt
ENE AT L A ]
T H 2016 41 F 1 H&E 2016 4E 12 | 2015 4E 5 A 6 H GE&aFEAEMRH)
H31H £ 2015412 A31 H
R AR ) 3 4 N S A 12, 823, 814. 92 10, 399, 060. 55
R/ 3 2
Horp: ST E NI 1, 052, 985. 35 757, 773. 11
VR iakiie

TE: (1D SO BMS R EE G 108 BIRIMIZ AT — H 2@ 50" 1 E 1 00%4F 3R, &
HRWFERA AR, #ZAA Rt EAFR Iy HEBARM =i — H &5 74HE X 1. 00%+ 4
FREL

(2) s OFBEUETFHR R E A EHIUE), EeEBEMNIEH SIS e RE
IR LB 2 A4 3, DL 3k B B WU SEAS 2 P IR 5% A R 3 sl b 7 AR O A OR 2
P YR B NI B B B R B S

7.4.82.2 RETER
Bfr: ARG
A AR T B A ]
i H 2016 4F 1 H 1 H&E 2016 4E 12 | 20154 5 A 6 H GE&&FARH)
H 31 H 2015412 A31H
17 e A ) 3 4 B S AT 2,821, 239. 23 2, 287, 793. 26
L 2

T APREITE N EEERAT AL ER RN 0. 22%, B HIHE, %A, BIEE %=n0
— H L P2 X 0. 22%+ 244F K.

7.4.8.2.3 HEREH
#: Too

7.4.8.3 5RBET #EATRAT IH FL T S I i (5 1B ) 32 5
L.

23 U 42 W



MSHEAIE 543 2 2016 FEAF R 2 4 2

7.4.8.4 FRETTBREARESHIHER
74841 MEFHNEEEEANCHEAFRSRELZESHHR
i ASEGAF L K B RS S BARER . FAEARSE.

7.4.8.4.2 MEWIRBREES TN Z SR B R AR SR FHR

WAL

T A 2]
EN PR AR
2016 & 12 A 31 H 2015 % 12 A 31 H
KIEKTT 2% . KA S 40 " KA S0 40
;Zﬁ% 4 SR gzx% 4 SV

’ B ' : B
BRI g i ] - 0. 0000% 767, 100. 00 0. 0204%
PR ]

TE: ARG ARHR T IR SR Ak 8 BN 2 AP I HABSRIBO A 50 i A R e B

7.4.8.5 HIRETTRE BISRAT sk R & 307 A A B

AL NIRMJT
A AERE AT L3 A
KIS i 201545 A 6 H G4 A RIERH) 2 2015
peens 2016 1 H 1 HE 2016 &£ 12 A 31 H #12 A 31 B
HAAR %0 E=1EP ST PN HAR R0 AR BN
P R BEARAT 35, 986, 552. 50 648, 125. 79 301, 855, 488. 81 2,052, 677.97

7.4.8.6 A ST ARMBINS 5 RBOTAHIESR KIFE L

o
7.4.8.7 FARERIE 5 K A
T

7.4.9 #1Rk (2016 4E 12 A 31 H) AEE&FHWRUEZIRIES

7.4.9.1 RHAEHT R /38 KAESS T TR FTE Z FRUES:
SHRL: AR

7.4.9.1.1 ZIRUFHEEM: IRE

W |ESR | Ty | AT |IRESZ | AW | KA | BE LS HAARAGE

RAG | G | AEH | @EH |FREAL| s | B | AL B A B S

2016 2017

di * E%%m

601375 12 A 201 A 3|_
% q q 2R

w*HIE

4. 00 4. 00 26, 695 106, 780. 00j106, 780. 00

24 U 342

=




MSHEAIE 543 2 2016 FEAF R 2 4 2

2016 4E[2017 & i
50 OB
603228 12 A 281 A 6 _ 23.16 23.16 3,117 72, 189. 72| 72, 189. 721
T H q HZR
2016 4ER017 4E[
K P o
603877 12 74 291 A 9 21. 30 21. 30 3, 180 67, 734. 00| 67, 734. 00F
5 H q A2 R
2016 4E[2017 F
3% FT rom R
300583 12 A4 291 A 6 40. 29 40. 29 1,582 63, 738. 78| 63, 738. 78
) . q WA R
2016  4F|2017 4F
N ok
603689 | 12 A 30/t A 10 _ 7.87 7.87 4,818 37,917. 66| 37,917. 66
IR, H o 7R
12016 4FE[2017 4
WO ok W
603035 | 12 A 211 A 5 _ 10. 44 10. 44 2,316 24,179. 04| 24, 179. 04+
bV H q HZR
2016 4E[2017 4
)2 OB
603266 12 A 301 A 10[ _ 14. 63 14. 63 1,562 22, 852. 06 22, 852. 06
ety H g HZR
2016 4E[2017 F
N rom R
300587 12 A 281 A 5 14. 11 14. 11 1,438 20, 290. 18| 20, 290. 18-
&1 q q A2 R
. 2016 4E[2017 4
B B o
002838 12 A 281 A 6| _ 15. 28 15. 28 681 10, 405. 68| 10, 405. 68
By A A HZR
2016 4E[2017 4
LE S o
603186 12 A 261 A 3| _ 5.37 5.37 1,874 10, 063. 38| 10, 063. 38
A A A HZR
2016 4E[2017 4
5 B oo
603032 | 12 A 271 A 5 _ 5. 81 5.81 1,628 9,458. 68| 9, 458. 68~
iz . g 2R
12016 4E[2017 4 :
% Bt om
300586 | 12 A 261 A 4 9.30 9.30 1,006 9,355.80] 9, 355. 80
Bev ) H . EZR
2016 4E[2017 F
Ji B ok
300591 12 A 30/1 A 10[ _ _ 3.07 3.07 2,397 7,358. 79| 7,358.79F
5 H q AR
|2016  4E[2017 4E
e o
300588 | 12 A 271 A 5 _ 4.94 4. 94 1, 380 6,817.20| 6,817.20F
(=S| A A HAZIR

25 JU 42 W




7.4.9.2 JRFFA BIE 5 Uil 52 PR AR

TSAEAIE 23 53 ) 2016 447 FE 4 15 4 22

RN NRTIT
A RS |fEEE | R | R | B =1 WE R IR AR A E 2 e
g PR i B | ES | HE | FFRES FSAR SR i
2017
2016 4F
BT % 1
000166 i 12 H 21| ERHT|  6.25 . 6.29|  3,872,926| 28, 457, 029. 8024, 205, 787. 50 -
5 q
H
2017
2016 4F
ESpSANS F 1
000750 5 12 H 15| ERHT|  6.97 20 6.27| 1,920,584 15,245, 934. 9613, 386, 470. 48 -
H
H

7.4.9.3 HIRMZR IE[BEAZ 5 AR A BB

7.4.9.3.1 RATEI T R 7 IE B W
T

7.4.9.3.2 X 5 Fi i R 5% IE B
T

§8 BTEAGTRE

8.1 IREEHHEHEN
Sms: ANRmo
S
e iH o Eié;ﬂ o
1| BE#E 653, 595, 997. 74 94. 72
Hrp: S 653, 595, 997. 74 94. 72
2 | e e Bt - -
H: fiids - -
LR SRS - -
3 | REEET - -
4 SRATA R R - -
5 | EANREEHT - -
Horbre W BT 1 SN IR B 4 il 5 77 - -
6 %E??X?IA SEEMNEET 36, 000, 830. 80 5.22

26 JU 42 W




MSHEAIE 543 2 2016 FEAF R 2 4 2

HoAth 25 T % 7= 460, 244. 11 0.07
&it 690, 057, 072. 65 100. 00

8.2 AREAT W RO B ERTAS
8.2.1 HIRBHBRE AT RNFARER B A S

SERAL: NIRRT

(]

eS|

~RME

A A |
Eedil (%)

VSN NN N : | 4

KA b

il b

3. RS MUK R
Rl

I

R Z

ALiEIE . A ERELY

- (& |™

A R Ol

—

G R S BRI SS
I

el

647, 063, 036. 23

B =l

AT AR 55 1 55l

RHART FEANMEANR 551k

IKA L ISR~ 3Lt i B,

JE B SS  AEFRA A R 25

A

PAA S TAE

= |&o | | O |1Z2 = |0 |= |

A AR E AR AR

wn

h -
2

S
o

oy
:l{-/

647, 063, 036. 23

94. 09

8.2.2 IR R AT WA RKFEAREREHE

27 JU 42 W

SR AT




MSHEAIE 543 2 2016 FEAF R 2 4 2

K LA ARAHE o
A RS R ik - -
B KA _ _
c |k 731, 000. 74 0.11
; ;i\%ﬁ\%%&miﬁﬂ& 37, 917. 66 001
B[S0 15, 592. 23 0. 00
FoHERFIEE - -
¢ sk, SaEAmEENL 9, 458. 68 0. 00
H |EmFEOL - -
' ii%if%%ﬁ\ BAFAME BHEARIRS 241, 692. 20 0. 04
eG4 5, 497, 300. 00, 0. 80
K [k f -
L |[FLSERIR 55 g5l i _
M REHEFERETERIBA R 55l i _
N | KR BB S B EL - -
0 | BERMRS. BEAHARS - -
p HE i _
Q PAEFIH 2 TAE - -
R AL R E AR R - -
S e - _

At 6, 532, 961. 51 0.95

8.2.3 MEHIRET U RN EBEREREREAE

iJ‘:E: 360

8.3 HIRIZA RUME G EE T P #E H B K/ HERF R 35 B4
8.3.1 MIRIEH B R A RIHE HE ST P #E IR/ NP B2 B RS R A

SHERL: AR

P ZE AR P S22 FK

HE B

GRS R
EEEE %)

28 U 42 W




MSHEAIE 543 2 2016 FEAF R 2 4 2

1 600837 HHRIES 5, 205, 545 81, 987, 333. 75 11.92
2 600030 HEIES 5,062, 943 81, 310, 864. 58 11.82
3 601211 H=H % 2, 943, 002 54, 710, 407. 18 7.96
4 601688 HIRIEH 2,101, 064 37, 525, 003. 04 5. 46
5 000776 RS 1,903, 907 32, 099, 872. 02 4. 67
6 600958 R 2,002, 577 31, 100, 020. 81 4. 52
7 002736 E{E % 1, 582, 660 24, 610, 363. 00 3. 58
8 000166 PR 3, 872, 926 24, 205, 787. 50 3.52
9 600999 AT IE S 1,471, 690 24, 032, 697. 70 3. 49
10 601377 MlVAE S 3,015, 110 23, 065, 591. 50 3.35

TE: BEH T AR IR B SBT3 85 48 T Gt 3 o AT PR 2 =] A

vk http://www. phfund. com 4R &5 1E .

8.3.2 HIRBAR B A RME G HE S B 13E IR/ HEFF BRI B R S B A
GHEAL: NRTT

e B
R BRI | MEAR | R OB A e
1 002797 H—0hlk 154, 900 5, 390, 520. 00 0. 78
2 600996 BT 2% 12, 500 234, 875. 00 0.03
3 603823 HAEAE 3, 762 123, 167. 88 0. 02
4 601375 i JFAE S 26, 695 106, 780. 00 0. 02
5 603228 FEHT 3,117 72, 189. 72 0.01

E: BEENR T EARRE AR LSRRI ITE RS, NS TR S E A R A 7MW
¥t http://www. phfund. com fR4E R & 1E L.

8.4 MEWNBREREASHEKREZ)
8.4.1 RitTEASHHE HIPHIHE & B 1$E 2%8AT 20 A KR P 40

SHERL: AR

FE | mEmRm | mEak AR TS ﬁﬁﬁﬁ%iT@
1 600030 HEIES 153, 284, 576. 48 2. 62
2 600837 B 136, 896, 316. 40 2. 34
3 601377 PARATIE = 85, 173, 012. 74 1. 46
4 601211 2= H % 70, 765, 007. 98 1.21

b

=
P




MSHEAIE 543 2 2016 FEAF R 2 4 2

5 601688 HEFRIESS 65, 540, 862. 64 1.12
6 600958 KITUESF 59, 903, 451. 45 1.03
7 600999 AR UES 57, 935, 828. 08 0. 99
8 000776 JTRUESF 55, 472, 127. 90 0.95
9 002736 E{FIES 48, 656, 923. 75 0. 83
10 601099 KFE 47,316, 789. 47 0. 81
11 000166 PR 43, 846, 908. 73 0.75
12 000783 SARTE 38, 830, 624. 57 0. 66
13 002673 PG IE S5 36, 137, 575. 01 0. 62
14 601901 J1EIES 36, 122, 749. 77 0. 62
15 600061 E #5215 33, 248, 644. 39 0. 57
16 601788 HRAUESS 32, 367, 124. 42 0.55
17 601555 RRAESF 31, 562, 724. 92 0. 54
18 601198 HRIGIESF 30, 486, 522. 83 0. 52
19 000712 e A 30, 118, 186. 90 0. 52
20 600109 ] iE 7 29, 220, 459. 63 0.50

TE: RANEHUL RN EA (RAZ AN R BR8], AHIEM R 5 T

8.4.2 R7HEH AR VIR G~ E 2%8LHT 20 4 KB E A

SRR NIRTIT

. N W3 4 B P
B | mmrm | meak ARt S ngiﬁ%;g &
1 600030 SRS 737, 336, 650. 89 12. 62
2 600837 HEIESF 637,273, 572. 71 10. 91
3 601688 HFRIESR 304, 856, 697. 25 5. 22
4 600999 AR RS 289, 697, 905. 53 4.96
5 000776 7R ES 273,504, 778. 35 4. 68
6 000166 SIPR 224, 616, 940. 82 3.85
7 601377 PollIESF 212, 275, 713. 22 3.63
8 000783 KAT RS 197, 866, 629. 19 3.39
9 601901 Ji IEUES 181, 607, 228. 23 3.11
10 601211 [ 7 %2 169, 531, 200. 89 2.90
11 002673 Po eSS 167, 651, 344. 60 2. 87
12 601099 PN LS 165, 248, 633. 35 2.83
13 601555 KRS 154, 930, 183. 09 2. 65
14 600109 [ Gk 134, 375, 641. 65 2.30
15 600369 VY R UES 132, 707, 267. 09 2.217
% 30 7 42 T




MSHEAIE 543 2 2016 FEAF R 2 4 2

16 002736 E5IES 129, 705, 379. 78 2.22
17 600958 RITUES 127, 588, 162. 19 2.18
18 000728 JCIUES3 120, 996, 576. 65 2.07
19 601788 HKIEFR 119, 739, 135. 01 2.05
20 000686 HRAGUES 94, 372, 476. 20 1.62

VE: SR WL RS S (RS SR LR AZ B ) A1, AN AR ) TR

8.4.3 TABRERI A SH KL H BRI B8

Bpr. NRMt
SENIREERAR (A8) A 1, 247, 654, 808. 38
SEHAREEIRON (RGBS B 4,927, 853, 635. 22

T KR RO K S (R AN TR LSRR S5, AR
KA
8.5 MR B M RN B RRAE
T
8.6 HARILA SUbME & S B9 E IR/ N BT T SRS BB 4
ER
8.7 HIRILA Su b E & B S B 1 E I /N PR BB +48 B SCRPE SR 3 B A 40
ER
8.8 MEHIRILA SUMME B S B E B RN VAT B4 St e R B B 4D
K
8.9 HRILA SUHME o Ze S B 1B IR /N HE e B R A8 BUIE B B2 B 40
K
8.10 M EHIRFE S BB KB R B 1B OLUE A
8.10.1 MEWIRA B H T BRI YR &AH 2 BI40
K
8.10.2 AEGH TR B BTBUOR
AHE S GBI SRR KU AT R RN, UBSHIRGE N H (0, BRSPS . 225
RIS A 2 ARG 4R R BRI B (RAT AT P RS o AT T B 122 53 A
PRS2, SR T4 ROREFR R 50 F (1.

031 71 42 W




MSHEAIE 543 2 2016 FEAF R 2 4 2

8.11 WMEHIRAZEEE R B EFIH AL HFH oL Ui ¥
8.11.1 A H G R B HBUR

T AT LG R BB R 6 5 [ U B it
8.11.2 REWIR AR S 1 B A A S 45 A4 28 B 40
TE: ATk Gk < 5 R (0 15 583 Rl o AR B 5 TR (5 B 45 Bt
8.11.3 K E A R B H M

T AT R I BCR 0 i AR B U B 8Bt

8.12 WHE A EREMHE
8.12.1

1. J7RIESR

AHGBFM TR — ) RIEFRR G AR A (BURFER T RIER " T 2015 4 11
A 26 B s EIES S GTFEUE S deEds) ([2016]128 5) (LA (REF. WG (e
F5): 2014 4£ 9 4 H, J7RUESF ST R AR X 264 AR R 5547 BR 5T 4F 2 7] HOMS RGETT A - 2015
H3 030 H, JURIERN LGB ARA BR A A] FPRC REUZEEATTH MK . EEXTHMEHENI)
B=J5 RS, T IRUESRARBAT AR EYF ], RATAMB RGN S A R, XA
S BIEBERZ TR TORIESFARRIER A 5 25 B, R B IR P 38 5 b5 B LK
PE. WERATE. SEEENME. M. ATEE, RCREURTEERHECRAR . RS RS SN RIME R
MR S NIBVEAT AW FSE ., M. BT S ERE, K GESRA R MBI 5\
FVUSFHIRE, T EIER S RER T RIESF ST BUE, 4 T, RICEEATE 6, 805, 135. 75
JG, FEARLL 20, 415, 407. 25 JEETEK.

SHZ I LA B PR AR P U . AR S AR WIRERI 70T RIS, DONAR AT BUL T
SHZAFE I I G A = A RGO . AT B 4,y S U b BR AR 1) i ORI 42 1) R B R
75, MR BB AT B LIRS, A TRECE S M ERUE o ZIESR AT O AT P9
PR AR, R AR 2 F) 1 FE (R E o

2. MFIEIES

AHGBRERN AR —HEEIEF R AR A (BURfPR “HESEiEsR") T 2015 4 11
28 B EER S (TEUE TRz ) ([2016]1127 5) (BLRFEFR (REB). B (e
50 M UESS b i ) 7 5 U AT M A 50 3 Xet A A A X 48 AR AR 554 PR 5 AT A
HOMS RS HAEN o AHIGHS T THME S B R AR I B IE SR X HOMS R GF- & AR T IAUE . X T

32 71 42 W



TSAEAIE 23 53 ) 2016 447 FE 4 15 4 22

RSN NS =05 5 5 S it EREIE AR AR AT B VAEVF AT, RS RGN LA
ROEEL, AR P SO SR Z T . WEIEAE S TR SR B E TR B N A P B AR SE 1
DU N A R, IF i HAR R PR BT . WIS AR U E LR AE 2015
4 H A T A P BN RRC TS G, AR R IUE RS TE G K o AR
NEBPFAT AR, W SRS EHERE, K48 GESA R S &) 5\ %& 1
BE, R ENE 2 U B 5T A BUE, P8, RIS 28,653,000 J6, FFAbLA
85, 959, 000 JLITEK

SHZME SR BE BE JSRFET P I A G B K IR BRI SO AR S, DN AR AT B £
SPZUESF R BB A= A BRI o ARG N FR B 4, 5 4 Hb SRR 1) Hi ORI 42 ) BB 32
%, IR A E AT B S, R TREE S I FINUE . ZUESF I BE O™ A% BT A 78
BRI, FEOVEARE U 2 B i BE A RLE o

3. EHRA %

RUGHBE MR T RIESR 2 — BERBZERRB AR AR (LUFRE#K “EREZ” T 2016
1 H 29 0224 E ANl B ik RETA IRITE A =] 8E 2015 4 12 H 31 HEZRHE ZIUEZ
ARAT CRRR “AE7) TR =BT LSS 0 57 RN AT % T ATFEST, IR ARG
RBEAT A TP DT aiE At E . 2016 4F 2 7 26 H, EZAE 23 b EIES B E & R Bigl
BR CORT R B Z 22 UE SR A B 2 ) SR PR i 48 48T b % 25 M R R B T ) (P UE M ok
(2016115 5) (LLRMIFR (HEN) . (PUE) FENEN: “BH, R FIHINTIHHM L5
TSRS AR By P9 B b ) S5 0 TH AR (E SRR, 3302015 4 12 7 31 HARA Rl ik
ERE—FRIRMN R B, EACES TN LIRS AT AER T ChELER 26T i

— AR 4 [ N R LR R SR SR IO TR L) CGUESR A F BRI 51 ) A GHUE
M GEFA R BB AG) BT &IME, RERA S =Bk, HRE 2016
H2H 29 HE 2016 45 729 Hike 7 o 2015 45, EZRE 28 =AU S50 2 71 ENON )
TUHREEDN 0. 8% (BEAR L2, REAH ),

SHZ M S PR SRR R UL . A S A KIIREE I R B R R 2, AR UATBUL T
SZUES BB OB A= AR R . ATE SO FR B G, S0 A Hb BB P F8 80R 42 1 BB 5%
7, RS IACE AT B S, R A TREUE S I ERUE . U AR O AR AT A 3
R SRINAR, G VE B RURI 2 =] i BE AR E o

4. HFRIESF

ARHEEHRRIAHAIESFZ — BRI AR AT (BUR AR “HERIES") T 2015 4 8

%033 71 k42 T



MSHEAIE 543 2 2016 FEAF R 2 4 2

24 B, R EIES R EE R G2 (LU “HhEIERS” ) CGREEME) (s ik
WE T 2015004 5. FHERIEFBHARILHEHE ., THE P S SEREirh, Ry (he
NRIEMERETFE) A RXE, P EIERSRGEN AR BT LM E ERAF I 2015-069
FAE). 2015 49 H 10 H, AFMWEIPERER 2 TEUETTFEE ) bii7[2015]72 5)
CEAUFHRIFR (A1) (ERIH) FEARN: BRUEFN THUNEAE M2 EAR RS A PR A 5 A
WL AZ BT [T 2815 I 00 PR W) AN N IR 28 = 7 A8 5 28 oy 3, 803 RGEEAT SR GIE VR
A, BB AR, R AME RGN LA R, WA RE S B ESLEE TR . R
EZR AR ST INRRIE S PR R BN R 28 5 2 o5 R 5 % PR B BEIORLE ) SN 3R
J\G B =5, (PERESR SRS FA IR TTE A R UESF K A BN ) 56 i1 2 IR E 02 1 1)
S5 R AT AR TR, R T GEFA R B BB 58— )\ —3RIE, MR CE
Froml BB B\ HIUSEE (DD THTRMIAT N, 3RF) 18, 235, 275. 00 JG. HFRUESHIE
2015 4£ 7 12 B KA (L TIE BB HUE R N ISR S 7E S W) GIElE 2 A5 [2015]19
) ZJE, ARKIUE REE R AR B S, R UISERTE R s FIE SR AL B il i
MNFAZ GG E . AR B NBET AR, MR, RS BERE, K5 GEHA AR
B BHIUAIKIE, ReEkE: WERIEHFFTLWIE, 4 TEE, RIUuE%EmnE
18, 235, 275. 00 G, HA4bLA 54, 705, 825. 00 JG il K-

SHZME RIS AR U . AR S B K IR TR RIS, DO AR RAT B T
SHZAE SR I G A= A2 T RRE M . ARS8 4, g S Bp BRI A% 1) Fi ORI 428 1) IR %
7, TRBR R AT E LIRS, ARG M BRE o 1ZUER IR O AT
BRGERFAE,  FFEVEEERA 2w i B2 IR RLE .

5. PolViES

AU BFBI BT 2 — X ER R AR A (BURFERR “QOiESR ", T 2016 4 7
A 27 B B MRS B 0 S (LUR AR “ P BRI &) (B i vese 1) ((2016) 91
), EBEAFWF: KR (RN RILRIEREARIRY M3 e, ERIE I 206 A 5 ks Ok
FREHIE AT AT T oL R L, JRRIEI SN A TR AT BUR T s, B, K
BERCRFEAMIEZERR] . AZMOHE . FEALE, S8, ARGAEU PSR AR
FEHER TR B SRR B AT RAT I SEIAE QAR b fe b, ARl splk 5 BN A T LR, ok
B ST IRZR A TPO FE SO AT AL A, R QRSB A IR A R LT AR R
e AR A IR B B IRATFRAT IS HAEONEAR b 2 RATORIESR) A1 QOlEF B A R A
F R TFHRIRBE UM A BR A 7] 22 2012 AR B 540t B IR & B & TAER &) e R BacE:

% 34 71 42 T



MSHEAIE 543 2 2016 FEAF R 2 4 2

TEIRIE A AT RAT IS R b, ARME N T AR, AL ATFRATSLE SR B S A
HERfE, R CPHARIRZR R AT BR A ) 8 A FFRAT R IFAE QDR _E iR ) 0
CFHAR e B R BAA BR A B T IR AT RAT IR AE QAR b R B B ) v iRz v U
WSO R B B 7 R0 T 0 7 A T IR i 9L R v A T 1T 45 B AP E I B . P EIE 2
PE: — XAFETES, BRI SN 1,200 TG, FFARLL 2,400 J5 Gk Bl
M ELEE VTS 2, 078 Ji76, FRALLL 60 70Tk, —. X2 M SCREA TS, RS BIAb DL 30
JITGTIE, BAERES MBS . 2016 4 6 A 12 H, POlAESRY s b EiREA5 MBS E &R 4 (B
AR R ERERS” D @M T QLA THAET 16005 5), KA R BT 2T
ERTT, MR (PR NRILREESE) 1A e, PEIER S e AR SLE A, 2016 4 2
18 H, Mlb e ) o B IS5 I B B R G AR e I ) ORI X Ml e J3 B 4 A PR 2w SR X
BTN A AR E IS A RBUE R JUE ) (BLRRIFR (PUED. (Rig) BEARN: “&H, 2015
FTHTH, URAF R RGO R IR, SR E K R A S bR 6 A
BTN YRR 7 A 8 H, RAFIREE T F R EBER s K BT LB, %
W GEFR 7 B P 28-EH 2R HHUE, BRRE: STRATFILE 2016 48 3 I 1 HZE 2017
H2 H 28 HAM, B 3 AL ST — RN A, FHER SRS 10 AN LE
HP, RBIRE S A RS .

SHZ ISP SRAR R MR . A S B K BRI 70 00AE SR, YN A IRAT B T
SHZAE SR I G A= A2 T RRE M . ARS8 4, g S Bp BRI A% 1) Fi ORI 428 1) IR %
7, R A E AT EZIE S, MRS B HE . ZUESF R 5 O R AT A

PR RIGIRE, AT B AT 2 = 1] B B RLE -

ASHE T+ ARSI RS A B BT R E AT R A BT
Znfil| AT —F A BIRIFRE DT AT RIESR

8.12.2
A AR A A4 ISR R 2 G 5 TR R E 0 #8 R BEER J

8.12.3 R HABS T =M plk
A NRMoT
T SRR &R
1 FHARES 212, 887. 29

% 35 71 k42 T



JSUSCIE S i SRk

MSHEAIE 543 2 2016 FEAF R 2 4 2

58, 830. 65

SRR

YRS

8, 267. 32

JSZAT R R

180, 258. 85

HoAh ST

TP

HAt

O|lo|IN|OoOO|blwWIN

it

460, 244. 11

8.12.4 WIRFFA WAL TR T ¥ M55 BA 40

¥ o

8.12.5 JR AT +4 B R A AE TR IE SZ BR 1 L A i B
8.12.5.1 HIRMEPBE I+ BRE P FAERE R FRIEHLHI T

SERAL: AR

F5 | AR | REZR | BRI S B A eAE sl VLI 52 PR o i B
- - A EE ] (%)
1 000166 | HJjZIE 24, 205, 787. 50 3.52 iy N8 ]

8.12.5.2 HIARMIR I H 7 T4 IR H A eS8 2 PR 1B DL A 1 B

GHEAL: NRTT

o . v o P ot e
g | REARM | BRELRR |RiEZRES A E | LI 57 PR 15 1 B
A LB (%)
1 601375 | HJRIFEZ 106, 780. 00 0.02 BT B e
2 603228 | StHEHT 72, 189. 72 0.01 R E

8.12.6 HIHTA GG MHER H A SC 7R HR 4>
I DU N BR B, BB A RS 8 o B AN S S i DU [ AT REAAAE R

§9 ZEMBFAANER

9.1 IRESHIRAE NP BEFFE NG

WAL

FFH AP
B0

AR EE Ry

B Al

Ry \4i:

HLIR B |

MABRHE

%036 5 HL42 7T




MSHEAIE 543 2 2016 FEAF R 2 4 2

. N EPSYO N EPSEAE i
” BEBE | gy | THBE L
A 10, 272 27,079.78 | 36,650, 776.79 | 13.18% | 241, 512,699.67 |  86.82%
5
7575 A 2 508 | 435,384.31 | 199,912,509.0 | 90.39% | 21,262,723.0 9.61%
B 2% 11, 541 19,164.3 | 19,302,019.0 | 8.73% | 201,873,214.0 | 91.27%
22,321 32,279. 64 | 255,865,304. 79 | 35.51% | 464, 648, 636. 67 |  64. 49%
it
9.2 IR EELEH +2FEA
S E R
e
o F N4 KR () ﬁmm’ﬁ‘
1 PR PRI B B IR A F-H 1, 087, 328. 00 10. 13%
A4
2 (CEA 635, 199. 00 5. 92%
3 (323 635, 188. 00 5. 92%
4 JERTE AN T R B B A A PR A =] — 612, 809. 00 5.71%
EilSYALL
5 F B 404, 119. 00 3. 7%
6 Tk RIE 263, 863. 00 2. 46%
7 S 261, 653. 00 2. 44%
8 IR 227, 602. 00 2. 12%
9 HEER (EE) ARAA 200, 000. 00 1. 86%
10 G SR 161, 647. 00 1. 51%
IFH A 2
Ve
o FiAT N AT () “E‘;@J%ﬁ
1 H [ P N T RS I A B 2 ) 55, 394, 429. 00 25. 05%
— AN NG
2 H [ RSP N T RS I A B 2 ) 47,954, 051. 00 21. 68%
— A& 48 — I ORI 7
3 JERFE AN TF RS I A B A =] — 16,907, 761. 00 7. 64%
Eillsyakita
o (B SRV IR S B A PR 2 7] 16, 186, 155. 00 7.32%
a4 12, 944, 861. 00 5. 85%
B VR PR A PR A ] — B 8, 000, 000. 00 3. 62%
CTA h5 RS BT i &
7 HAENFF IR A A BR A — iR 6, 224, 305. 00 2.81%
LRI =

%037 w442 T




MSHEAIE 543 2 2016 FEAF R 2 4 2

8 RIS — AT — P EIER R & 5, 558, 204. 00 2.51%
1 SEEHE 7 EF I
9 B RIS — TR R ERAT — RAE 5, 000, 000. 00 2. 26%
FEM AR AT
10 B ERE L — ERE SR — 20l 3, 950, 618. 00 1. 79%
BA AR AT TR N F
57 B 2
Fe FE NAHKR FHOE () b BT R A
Eb. 51
1 B84 12, 319, 751. 00 5.57%
2 o ECA R AR SR A F A A4 10, 215, 502. 00 4. 62%
TR — o R ERAT A A R A ]
3 X% 3, 714, 873. 00 1. 68%
4 M 2,998, 000. 00 1. 36%
5 VR S FEAA R A &) — AV 2,339, 441. 00 1. 06%
ERFE—FEE
6 Eiige 2, 256, 420. 00 1. 02%
7 BR A1 2,188, 001. 00 0. 99%
8 TR T 1, 825, 482. 00 0. 83%
9 R A 1, 793, 633. 00 0.81%
10 R 1, 700, 000. 00 0. 77%
E: A ANNINERE N
9.3 HIXRESBEHAKMVARFTEEAESHK BN
E: BUEAREIR, AEESEEFHAIAGMWAN R LG AEEESGF.
9.4 HIRELEBEEANMINRFEAFBRRES DTS EX B RER
(D) AAFEFEBEAND ST 5T AR BAR KA AT S D
(2) ARERIHSA ARG R KA ARSI,
§ 10 B REE D HEE)
AL fy
I H Frfa st T A K F16 B 2%

HeEEFAEMH (2015 45 H
6 H) FEEmaag

358, 183, 733. 11

336, 303, 495. 00

336, 303, 496. 00

AR T AR e AL A

736, 176, 877. 06

3,759, 777, 480. 00

3,759,777, 481. 00

AR 3 < L R 47 0

1,739, 314, 273. 13

Ul AR T B0 2 <

T[] 473 0 6,011, 739, 302. 99

A A 5 1 B 3 0 A2 B0 4y

3,814, 411, 629. 26

-3, 538, 602, 248. 00

-3, 538, 602, 248. 00

%038 BT k42 T




MSHEAIE 543 2 2016 FEAF R 2 4 2

CHr /b LA-"3541))

ASH A A AR 3 4 1 R A 278, 163, 476. 46 221, 175, 232. 00 221, 175, 233. 00

T IR 2B BTN A B G = 4y B 18] A BC X0 e #0473 A0UMN i <07 004 557 o i B P4 40

§ 11 EXEHER

11.1 ZENPEFE AR SR

ARFE AR I N oA e B A AR & Rl

11.2 ZEEEA ., EE&EEANENESTEERNNERAERS)

SISt SL PNV E IO NN 2 )

W, AT EiEFAK, FES Alessandro Varaldo Je/EARFARIEA A E N
5o MR AR R B LA B A B R AR A I HERE, AR A AR AR BGEE, F&E Andrea
Vismara SG/E3HfEA AR #EH, Alessandro Varaldo 56/ AN FE4HAE AN B # HHR %% . Andrea
Vismara Jo/EAEERE BT H 2016 4F 2 H 2 HiE.

WA, RS Andrea Vismara JofERED AW M SRR o M4 AR ORI 0 AN W 7 i 2
ety FIHERE, HAARNFR AR HBGEY, FEE Sandro Vesprini JeAATALA A H,
Andrea Vismara S5 E AN FAHAEA A W M HH B4 . Sandro Vesprini JeAFHLH I H 2016 4£ 2 H 2
HitZ.

SN mERELE VOB, A FBEEEFE RS R EA R RS E M. SERSE AR H
H 2017 4 3 A 22 HiE.

AR F O FIR AR T IR R EREA RS R A SRR E R R

HEFEANNL MRS ITLEE TN ERAFES): k.

113 P RESEEN. Z2&W=. ESEEVFHIFR
AT Bt x mlis a8 g BB I A WA, ARSI e,
G FE LSRR IA F I

114 EESHRRIEHIHER
AT AR SR < P B SR R T2

%039 7T k42 7T




MSHEAIE 543 2 2016 FEAF R 2 4 2

11.5 AEESHITH TN STHTELSER
| AR R MO AR SR U ST T AR 2 A R £ 2
FF CRRREIBAR). 473 100, 000,00 76, %68 HHLI T B i H 50 5 WL 2 4. |

11.6 BEAN. FEALAREEEANAZBERILT FH 5

 REEGEILAL HG TR A AT LR KR B A S TR
EVSE

11.7 E S M HESR A R 5 B iA R E L

11.7.1 Z2e MR A 73 5 BT BRSBTS A F
SEEs: ARt

& EEAE 5 N SCAZ SR R AR 4
” L5 BTt 7 24 A R o
KELH | o apr | s T " UG | A
= B | A S R4 o
S A
|
R E 21, 301, 569, 722. 28 21. 31% 1,186, 118. 04 21.31% -
FRRIESR 2|1, 240, 489, 105. 58 20. 31% 1, 130, 454. 60 20. 31% -
HRIESR 2|1, 109, 066, 210. 74 18. 16% 1,010, 691. 18 18. 16% -
HHEIE S 2 739,975, 823. 24 12. 12% 674, 335. 89 12. 12%| A 25 WA
1A
J7IEiES 1| 431,624, 616.55 7.07% 393, 343. 54 7.07% -
LS 2| 355,202, 948. 24 5. 82% 323, 697. 09 5. 82%| AR 45 1T
B 1A
KITiES 1 281,076, 526. 14 4. 60% 256, 137. 12 4. 60% -
e /NS 2| 223,519, 574. 83 3. 66% 203, 694. 46 3. 66%| AR 45 1
B 1A
R E RS 1| 109, 863, 196. 62 1. 80% 100, 115. 07 1. 80%| A<k 25 HAHT
4
N RIES 1 72,593, 735.94 1.19% 66, 150. 04 1.19% -
EANES 1| 54,247,174.78 0. 89% 49, 427. 84 0. 89% -
VLS 2| 36,437,297. 76 0. 60% 33, 206. 19 0. 60% -
MV ES 1 35,616, 007. 28 0. 58% 32, 457. 70 0. 58% -
EH &= F % 2l 33,008, 092. 70 0. 54% 30, 080. 04 0. 54% -
R RIE S5 1| 24,050, 043. 55 0. 39% 21,917. 40 0. 39% -
KIE S 1 23,734, 799. 35 0. 39% 21, 629. 45 0. 39% -
SIS 2l 23,403, 575. 80 0. 38% 21, 327. 20 0. 38% -
FHRIES 1| 11,042, 586. 48 0. 18% 10, 048. 56 0. 18% -
HEIRAUE S5 1 - - = - | A AT

40 U 42 T



MSHEAIE 543 2 2016 FEAF R 2 4 2

1
HBHIESR 1 - . . - -
[ifzgnes 1 - . . - | AR TR
i
Bt BRI 1 - . . (AR
i
ik 27 1 - . . | -
PGS 1 - . : | -
IS 1 - s s | -
HUITE 1 - - - -
FARUES: 1 - . . | -
W IE S 1 - . . | -
ZRITUESF 1 - 7 a | -
I RAESR 1 - . . | -
it {7 75 1E 1 - . . (AR
i

TE: 35 B Inik FE IR HERIREF -

(1) e P DTk BEACREACIE SrilE I SESEIE SR 2 E UM, (IS 5 B e ek & 5
o T, RFEIRIARHER -

D SEIHER, FERE, EMEAADT 32T NRIT;

2) MAIROLRGF, I 5548 b 24 ) G B IR DU E 5

3) GEAT MG, Hol AR E K MAT YN 52 2 b IR 2 A0 1

4) WHREBATE. ToA%, B @RI IsHIRE, I AR 2 IR Ba 1 e B LR R

5) A&RGIEBENHRI RN LERBNEM, L5t & REAR ST SN,
FREN AT G R A A I AAE 2R 5

6) BT LS F 550, A7 [ RIRT AN AN L TTROBT SN B, R SN AR i 4 S 11 vy i B PO W T A 55
(2) IEFAL 5 HITHIRE T -

P FIRIE LI bRAE, 5 1 5 AR ROIETR A m VRIS 2 B TC IR B B mIBEE AR 1] 5 )
XTI e RS A A IR S EAT LR A VR, PPLE N RS RO RIS R, R, R R
BRI TR S5 B AN B DL, FRARTE PP EL S5 R e 22 5 BT 5 AR TS DL . B ml e ELA
T 2FILFLENM W SSIRGL . ZEIRIL BEFUKP IR, 7R 5 foufE e L AL
VL

11.7.2 ZEEH AR A B 5 B ouidb 17 HAVESF H R KB
SRS NRHIG

B% AT BOER
3 |
s SIS el LT
e | ekt | e | U | e | mAE
f L L fl
ol R - - - ! - -
FZIESR - - . . . .




MSHEAIE 543 2 2016 FEAF R 2 4 2

A . - - - - -

HEBIES - - - - - -

Iy IE % - - - - - f

FEfFiES - - - - - -

KITiE% . - . - - -

44 7 - i 1 - - -

FOTM R - - f . i -

K% - - - - - -

R - - . . — —

PRI - - - - - -

A% - - - — — -

H 7R % - - - - - -

RIIEZF - N - - - -

KIRIE% . - - - f i

AR - - i 1 - i

HIRTIE% . - - - - -

HEANESF - - . . - -

I % . - i i i i

V% . - . — - -

FRARIIE S - - - - - -

F 4% - - . . - |

TS - - i 1 — i

% . - . - - f

BRI 25 - - - - - ]

FURIESF . N - - - -

WA IE 7 ] - - - - -

RIS . - - - - -

RIS — ] - i i -

i 7 1 . . . . . .

M 4 5 T PR )
2017 45 3 H 30 H

42 71 42 11




	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
	其他指标
	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




