ME4E BE A FrR S B R B & (LOF)
2016 FEFEFH G HE

2016 &£ 12 A 31 H

HEFHAN: BEESEEFRAF
HEXEN: PEERBITROFRAF
ZEHHEE: 200743 H30H



T Rt QR & 2016 4747 4R 1 47 22

§1 BEEHRR

SEHANEFS . EHRQERRE BB RRICER. R VERRE B E KR,
FFEXF B FCSLAE  AERA IR AN 52 B AR A S KB ST . AR Ca =2 U
EHSTFERETRE, FHEFRER.

HSIE NP EEBHAT RO AR A RMREAR G S FE, T 201743 A 271 HEK TA
WG A SSARbR . HERIL. A RO Wikl RBASIREEANR, RIERX
WAENFEREBICE. RSP A s BRI .

e N R LANSE(E AT B ST R s BERTIE P 6 B0, (HANPRIERE & e B A -

HEREV SO ANRIARERI . BB MR, BB EAR 3BT AT AT 21 B A
B S AINEEE AR YN S

ASEEFEAR S A B SRR IE0C, SRR MR A A, R B R AR T IR

P AERIE TR TINF ST AR E SO EM T ARG A T “PrlE R B
M TR

A 2016 € 1 A 1 HilgE 12 A 31 Hik,

®
N
=il
H
]
=



T Rt QR & 2016 4747 4R 1 47 22

§ 2 E&FN

2.1 BEERIFH

AL TS A BB VR A

iy W TR iEReelpn

e ERT 160613

5 oY 160613

AT 3 22 2 AL -

J& 3 A8 gy AR -

A (e R BRI (LOF)
Faa AR 2008 4 10 A 10 H
RE&EHA S ok 5 T PR A )
BEHEAN @ ERAT It A IR A #
i HA R 3 4 4 B0 72,739, 550. 57 43

e G RS AN SE A

B S AL T IIESR A 5 P

BRYINIEFEAE 55 P

EriHY

2008 4 11 H 10 H

2.2 &MU

% HAR

Ak B A 58 4 ) LU A AN R 2 R KB i B
QB2 BT 2 =] A E ARG R BEE AT AR E
ENIIBE L, AR R BB RS I RTIR T, Dk
S PHFEA AR R R AIEE.

RIS R TE R NN EIR: B—RKZE “AL
MR MR RER, $REGE “HTRimLE” W
WG, T ERE T HA TSI LRI AR
AIHEAIE 00 B ERHT BT A = AR AR A
5% o FETE o P BT KU R BE R b, AR AR 5
M B, OB N BRI RE 5t
ALY

AV £ b B A v

PR 300 FEBUN S K X 75%+ FiF 4R S iR fe Bk 35 %
X 25%

IR HAC 2 i

A g E TR GRS, HIUH R X AT s T 5t
MWsEe. figrkks, MTREMEE, NIEHFH
et O ) N L e R

2.3 REEEAMESTEA

73 H

AN HELEN

K

W e R e PR BR 2 7 Hh [ BOARAT B A PR A 7

SEHBATA | 14

Rk HE

%3 U 332 0T




T Rt QR & 2016 4747 4R 1 47 22

e & 0755-82825720 010-67595096
H TR 4A zhangge@phfund. com. cn tiangingl. zh@ccb. com

B RS g 4006788999 010-67595096

fEH 0755-82021126 010-66275853

24 5 BPHEFR

B IR AR E IR A IE S BN BRI http://www. phfund. com

ik

FEE R & B TR T AR H X AR =0 168 S EFRr 08

43 2SR S FA PR A )

§3 EEMFER. ESFERIKLAESTIFLR

3.1 XRS5 fEhr
SRl NRTTE

3.1.1 JHIEHRE e bR 2016 4F 2015 4 2014 4

AW s I B 5,115,071. 36 98,071, 109. 48 48, 271, 434. 98
A BRI -9, 365, 204. 73 75, 823, 831. 64 58, 020, 091. 25
IR V- 35 5 4 3 20 A 1R -0.1293 0. 9272 0.3115
AHABE S BAHE I KR -5. 22% 44. 99% 30.01%
3.1.2 HIREIRE AT bR 2016 XK 2015 4K 2014 4K

HHR ATt 2 P 22 4y AR 0. 3212 0. 9921 0. 3902
AR 4 % P e 96, 103, 351. 19 119, 042, 039. 95 212, 068, 805. 46
HIAR IS A 1. 321 1.992 1.617

e (D AC LI R RS AR RN B8as . HABIRN CR & A et EZ S ED
FBRAH O S AL O A, AR A 3] C s AL i _E A 2 e pir (e Ae sl s -

(2) Prid S EHE bR A OISR A NG 5) 2 i 05 AT (B, T < ) F DR [
oo BN, A A LRI KT EAR T T A

(3) T “HIR” BFRIREMIRE—H, B 12 A 31 H, Tli%H & ATFBH S5 5 B
ZH.

#
SN
b=l
bad
N
=



T Rt QR & 2016 4747 4R 1 47 22

3.2 e FERI
3.2.1 EE R EN KR F 35 R L5t b e 28 R p) B

B %ﬁ@@ ﬂﬁ%% #ﬁ%ﬁ%
B B B4 52(D) i{;%ﬁ FEHEU A {EH&@%*m O—® @—@
HEZ@ EAE) HEZ®
TE=AH 1. 46% 0. 70% 0. 98% 0. 54% 0. 48% 0. 16%
T EANH 4. 59% 0. 75% 3. 89% 0.57% 0. 70% 0. 18%
k4 -5. 22% 1. 59% ~7.69% 1. 05% 2. 47% 0. 54%
JU I 78. 65% 1. 88% 39. 56% 1. 34% 39. 09% 0. 54%
k2 AR 127.91% 1. 62% 41. 08% 1. 22% 86. 83% 0. 40%
Eiiiizgigi 150. 76% 1. 59% 67. 80% 1. 28% 82. 96% 0.31%

TE: ARG HLBIEME )R 300 5B i 5 X 75% + LS & e il 2 X 25%.

3.2.2 HE S A FEMURESHBR THHEM KRR KI5 RS A
R LR

Mﬁﬁﬂ@%ﬂﬁ%ﬁﬁﬁ%ﬂﬁﬂﬁﬁﬁfM%%ﬁwﬁ%%ﬁﬁﬁmwﬂt%

24.61%

0.00%

-2461%

L = e T | SRR SR I

01304 AT il e e
0141208 oo L :

[N R 0 L Tl e S —
o12-01-23 - h

o
2
I~
2
=}
=
o
o

2002-10-10 -

2008-03-08 1 -t~

2000-08-08  [i---- - Fee e
0100903 b
2016-12-27 -

2
2
2
2
2
20

|—m'r-mltmnfm¢m¢.ﬁmm FETPACCI B —— I 7 7 ol ) L e A T o 2 |
E: 1. AFELEEFT 2008 4 10 H 10 HA K.

2. WEREGE ML, AEEENFIETE LGOIk B & F P HUE 15 L5 .
% 5 W 332 0T




ISt B B B VR A 2016 AFEAF SRR 45 4 B

3.2.3 N X RERSTFEFEM KR LIS RSt LB A 28 &R ) EL
WA AR T Q00 T 5 o 2 9 R G R AR Y VT8 1 A B 35 bl 00 455 LE AL M 2 8 1)

47.41%

4214%

36.88%

3.E1%

26.34%

21.07%

15.80%

x B

20124

2035

20145 2

0155 20164

O L 5 R (RS [ I T (00 3 5 b i

L i R o

VE: ARSI ST B, RS E SRR BEREATHT
3.3 HAthitz

E: oo

3.4 X =FRHESHINHELEFL

e AR
# [ @OBEEHE | AEHARM | BRARRR [ FEARIRE |,
i G B A it
2016 5. 0000 | 49, 936, 569. 96 | 10, 825, 802. 31 60, 762, 372. 27
2015 2. 5000 | 21, 027, 630. 80 | 10, 668, 982. 84 31, 696, 613. 64
2014 1.1700 | 20, 536, 986. 20 | 8, 091, 536. 83 28,628, 523. 03
& 8.6700 | 91, 501, 186.96 | 29, 586, 321. 98 | 121, 087, 508. 94
it

®
o
p=

H




T Rt QR & 2016 4747 4R 1 47 22

§4 BEARE

4.1 ZE&EEHAREELHFN
411 EEEBEALRREEREEHNEK

Mot S B TR A R RSL T 1998 4E 12 A 22 A, WHAHOFRESE. HEME. %
AT R B I VP AT I AL 55 . BOEAIR IR, AR BRAR B EGIER RO AR AR &
R RRFI % 8 A 8 P 45 B A A 7] (Eurizon Capital SGR S.p. A ). YT ALEME R H R R R
NEVARG AFMERCh AN E B AREEMNEEA 8, 000 o ARH, 5T 2001 9 H5%E
BB B e, H2 15,000 ST AR . BUEARMREHIR, AnERH 129 HIEgH 10 H 407

WRAE, Gl 18 FERREHESE, MRERVE. KEEHSEHHRR T EELR.
4.1.2 &4 (HELSEE N RESSEBIEFE A
ey - Eﬁ%ﬁ%%ﬁ%ﬁ:%ﬂ)%@ TEZ MOl AE -
R H 1 B H 1 IR

s, EEERE,

THRERE, 10 FE

FM L. EATIT

[ @R ERAT, 2006 4F

6 in RS e B 4 R

HRAF, WFEFFS

B TAE, Di{EwEoe e

A N S 28

. 2011 4F 12 A AZHHAE

s e s R 3R A

e AR EHE | 20114E 121 | o (LOF) Sk eard,

G5 28 H 2015 4F 2 H M M4

QRS TRreEas St St
B, 2015 4F 4 AT
G e O A ) R <
BB, BLIE AT
B 2d $55 — # Al &
M. et Rg i
Mol B o AR Je A A
e ML TR . A dR
TN AL Gt 2 H
RKAEAT

VE: 1 ARERH AT AR H 5 A R AR OOE Ja IR A i 2 H s SRR RO 3 2 B,
ERH R & SRR H
2. AEZF AL SCGRMAT ML B 225 T Mb N 53 BEA% A BRI A G L RE

o7 o9 E32 W




T Rt QR & 2016 4747 4R 1 47 22

4.2 EEANREHA X ZE B - TEHB KA

WEHIN, ARRGEHNRET GEFRRE %) SRaAM. HEER 0 RHE
CLEAIE GG S FRMLAE, AEMWEN . B S0 B0 BAE FI 2R e 5™, 7874 2
WU FEAE b, RS AR N ROt . AN, ARGIEEGEGM, AMifid
S 3 RN 3 2 e A AT AR 2 4T

4.3 BEANIRE LN A5 BT
4.3.1 P22 5 il BE A% 1) 5 3k

R T EHE N 2 QIEFR RSB A R A 5 ERZEI), ArfE T (BEEeE
HAERAR AL GERNE), AR RN EHAIEE, RS, HRAE. FeER
BE A SEAF G HE R R BRI ZHIAT . ST R
NN NFAE G G, ARSI B A HR 57 b il 8 152 B I i FUU) Az it 2y, 4 3o
AT G AT« B KL, TEAEEA R BT 4G 2 (AR T R 2 ik o AEFL BT FU3A 1T : 1,
AN FEEHME— ARG KA A ARG EETG” , MR SREHAESRSREEE.
FOSCRE BEOT ORI S 5 T 07 T A APl 20 A AR REEE FRE ).
(B AR BHE BRUE ), PAT IS S A F P i N S H 8 4 TR, B R SGIEZR N FE LA
AP DR BRI SR S MR ORI s 3. FEAFIREE R b, S AR ER R R A G
F5 H LT B AR, R8I . SR RAIBT YE R ERAE 5 B BRI o3 G Sr 0 = & R e, B
28 PRAE i 52 P ARl EAR YR 4 FE 4R AL LA S e i A i 7 M BRI IR R A6y 4L A BT #EE
FRACHI L, IR IR R . ERERIEH . Eeal SR THRMIRTTBRR 7y, &3
i E R e S BRSNS BR AR, N A% AT S AR o LS PATHAT: 1. B
AAFREBRNTE - HERAE G BAEL PR 5 B e, B 385 = 5T @ SLNIAT 28 5 7y Bl )
&, HRS R AA ZH AT GHITHLE; 27 S G AT NS, EhRE 5 = N ™%
A 5 RGP A5, ZHRGENABRHAAFZ 56, HRFLE “REE
B B A R B A A BT RIEE I AT T, A0 A S HE B 8 B IR RF DLAS R B0 A% 2R 4T
L5, HARHN S ARE RN 2 245 = HE TR SIS EORI, 20 KRG HNILR “ g
Pese” RWHEATRAE: BT RN 2 2 A58 & i S ZOR I, WIZZ &) 548 B 3%
HCE 4RI FIIAAL S ” B, BT AP RITNE S 8RS, 3. WATHWISZ 5. 5
TR 5 S AR P Sa N A8 5 T s A7) (BCEEAR T IR ) A I Ui o 4% 0 8 B AR ) 1Y
FESAT: WATE TSI S LA KRFELZ G FE AR 2 ST 5, S RBEHEEE AL

Gy BT 8 S R A A IS SIS AR, AR Je Lol oo i i W 58 & 25 Rtk
8 L JL32 W

oS



T Rt QR & 2016 4747 4R 1 47 22

T0EEs Ay WL BB I R AR AT I RS 5 R ke 2~ ) GBI FRIAIRTRE ) I WAL 2 45 52
EEFAE) A CAEATEE R ARAE) WIRE AT, X A 5 H W 5 S AN 7y Be I R HE AT # %
M. A5 M pHr SRR 1L st B85 H AT AR s A B, 260 i
Wik AT GEEMAE AT, Ve A5 AR, 2~ =B 1 RIESRAS 5 1 57 € B L )
WMV TENLS] PTIRIEZ BEAREAR T S5 A TF SN 52 5 [ H R 52 53 52 5
LA St 22 AR AL G I A2 5 H 1R R 58 5 RS R A8 5 A8 S I HLAIAS B i 22 SRk
L5 B R R R BB 7 AT R AN TR 5 5% 2. AT
G AVE AT B AL GUH K 73 RS 5 SOSGTAr B BE BEOIE N A, B 5 15 D0 43 T i 8 5%
BATHT 3. MR B TRHFEAGERERS (A TPZHPATHIEERS), WA
RIERAZ G M PAT O AR A G B s R 2 R o MR RS 5 i Z 04 (T2 s
PATHOU AR Y ) A/ FREAH, BERERMEBLMEE,

4.3.2 AP 5 H EHIPITER

WEWIN, RESEBN PTG HE, HRANABRAGET I L5 7 HeE
BT RRN AP FR, R GEFRRESEHAF AV SH RS KEK,
=X iR B B AS RIS TR B B [ [0 52 5 EAT T 2R b, RO BUAF AR e 2152 5 T U )
A

4.3.3 REX T ANETUH
WS AN, AFES R R ARSI H I 3 S0 P2 iE i R B R H AL AT N
AEHNREESEH NS REHES 5035 A Tt B H I3 5 S B0

FILAE Ty BRI IZAE S 2 H S B 5SS 5 IO 4 Ik, T ERRE T 4R B IS 2 AN R
FH.
4.4 FENHHRE B A E SRR RIS AL SR I U5
4.4.1 REFHNEESBE KBNS EST
2016 FATHBATIENERIIR SFAT WL AERE 2 M e e . podth ™ L Bidy . R st PP, [E bk
BTl BEAA L, GDP AR ERIX I, A =R A LG 6. 7%, (HE LA R R AR
B, PMI $REFE0GE, TGl [m s s Fr s ORFRAE 6% LA ERKF. @Rt B, ARMIZ
B BEASNRIIE, SNt MBCRBRRMEE b, BTSRRI, FEHIRETS
B E Ay, FErp e R RS EI R DL R S G Kk S R RN R AT s 4T 7 A
LIONII AL

®
©
=
Pz
8
=



T Rt QR & 2016 4747 4R 1 47 22

2016 FAEEY R 300 SR K 11. 28%, /MRIEHCT L 22. 89%, BMVARERTE T Bk 27. T1%.
EHORE, REEFYIEETIER I, BATRKIRIES: DA 5 skng,  DUBUIR A M E 55T
TR LA I A R iy, IFE5 G AR > HUIC B . 300 3505 55 SRR R
AR A A -

4.4.2 REFNEEHNL SR

AN, AT E A N-5.22%, W] EIESRAE T2k 12. 31%, BRUERGIE Tk 19. 64%,
PR 300 FRECF I 11. 28%.
4.5 BEANEMREZL. IEFTH ATV EHKHERE

BAVN S, BEHBEERFF Y. ST EATAF R ZWAEE T, el s, (HFE RS
A BT I ARG AR AR S B, T b AL B R AR, A T R R IEE N RIESUIE. FERE LS
e EAR SRS EOR IO, PO S ML AW 2, T3 e RS R B B
4.6 EEANIREGEHIAZSAEEFEERK U

1. X2 5 ERES T AN ARIRTT T B EAERE J) R R TAEZ Pr ik

(1) HHEASE RS

EERMEHEES TG, Bt AF g R & RS AL THZE Bk, Jhord
M. MRS, RIEAFRE S AEA N SIS, KT RE .. Belldk. IS5 )7 AR BT,
G LA T AR A . S 2THZSR & F W 55 % S R Gk AT R A% 55
MR STAEEE ;A F L RO e A e Bt BEAT B S MRAERMRGE AT
SRERATNFSMIZE . MEZNHTTR, SHREEHSTZE., EefESS5RER
AT B EAMES R LA SIEEITIEN —Ba A RN A S . et BRcH TS
WEHE AL, ERHREESTTERNG, fRESTEENHE FEE%TIE, MiREEeHE
BE TR

Mo ) FE Gt AR STt B B G L B k%, RS S AME T 2R 75 KRR
2, AEL T R EE BORMTTE.

(2) PRl S5 E AR

AR P FEHIE B 2 2 147 (2008138 5 (& Tt — DB IER IR B 3k A (ML 55 IR S L) #IAH
FITE , AN ) BROLAS B SRS B0E T BB A G /N, R R e 3L AT T A

%10 71 32 W



TR A GBIV 5 2016 44 LA 75 4 2

WEREZEL . SR TR, BB RN R

2. LS5 R E M E KR

RELHAS 5k e R e H G E.

Hg 2 M S 5 E/NAE ARG ERIE, AR RE WA, SE DAL
e 7 A 4L DU AT

3y AR FEZ SAERRE ST Z B A AR T E A 2t i R

4y AR R BB AT AR E N IR 55 25 L) .

4.7 BEANHRE A ZEEHE o BEE SR

1 BUEA RS IR, NI SR AT Bt B AE Y 23, 363, 800. 62 7T, A G A%H 1. 321

OFU

2. AHET 2016 £F 1 J3 13 HXF 2015 R4l oy B Rl 4T 20 BC, 20 BC e AU
60, 762, 372. 27 JGo (VEWAHRE 3.4 J2 7. 4. 11 #43)
4.8 EWNEEAN X EERFH ANBEE ST = E EE U

To

§5 {EAMRE

5.1 IEAAESITEE NN FE B

AR, o EEREAT RO RA FEARE SR b, T RGES T GESR RS
EN BB AL FRE D UREARG RHUE, AEESFRESH R AR @78, BaRBR
FUHUEAT T RS AR 5
5.2 FEEANMEMNARS RSN TRE . SETE. FIES S E KU

ARG, AFEE NEREZE HE . B R. FBEHICRIEAMAE e, WAREEH
FEG A BRI S AT TN IR, ARG B BIEME 7 AT 7
B KRR G N B H S0 IRA AR AT .

AN, AR IR e SR 2 BE < AU 60, 762, 372. 27 JT.
5.3 BEANSEERETHSEEEARTPESE. EHNTELRENL

ARILE NG HE 7AW M 5 5ahR . HEERI. FES BN, M5tk B8
HAEMEFANE, EERNBEAAERBRICE. RSVERR S =R,

11 JEk32 W



TR A GBIV 5 2016 44 LA 75 4 2

§6 HiMRE

K IEFRSTHTHS T Rkl a0 it A M B 7 “brE iR s
BT . SR ADE I R BB R TR 40

§7 EEMFHE
7.1 WA

bR SRR GRS RS B R (LOF)

WEIEH: 2016 £ 12 A 31 H
Bfr: NRMIG
% = TR AR FEER
2016 4£12 A 31 H 2015412 H 31 H
B =
WATHEK 10, 577, 414. 70 9, 596, 964. 64
SiE AT 124, 767. 46 166, 626. 90
17 H R IE S 24, 084. 08 57, 720. 48
oAt 86, 137, 141. 43 109, 724, 854. 09
Horpre R 86, 137, 141. 43 109, 724, 854. 09
Feut - -
s 4% Bt - -
PP L FRIE R - -
Dikd s diiy - -
T R ot e - -
SN IR A 45 R 5% - -
IWSCIE 5597 B K 36, 279. 85 -
PR 2,709. 16 2,271.45
IDAdivel - -
JR AT ER K 12, 173. 42 741, 807. 50
186 S P A5 B 7 - -
HoAh gt = - -
Tt 96, 914, 570. 10 120, 290, 245. 06
AR FEEER
SRR A B S 2016 4£12 A 31 H 2015412 H 31 H
AR
A fE K - -
AT 5 1 4 R 6 £ - -
T A 4 A £ 5 - -
St [ 0 4 ik % 7 3K - -

12 71 32 W




TR A GBIV 5 2016 44 LA 75 4 2

EASHIE 23 5K - -
AN R [ 45, 226. 62 494, 889. 50
AT N\ I 125, 070. 81 143, 239. 61
MAHEE P 20, 845. 13 23, 873. 26
IREAS) B B IR 55 B - -
A2 G B 64, 929. 39 129, 742. 09
JRAZ A3 - -
JREASS ) AR - -
A R - -
18 S Fr 5 47 £t - -
FHoph A7 53 555, 146. 96 456, 460. 65
i a1t 811, 218.91 1, 248, 205. 11
A E M A :
S 4 72,739, 550. 57 59, 757, 309. 27
A Be A 23, 363, 800. 62 59, 284, 730. 68
& AT 96, 103, 351. 19 119, 042, 039. 95
SR A & B A T 96, 914, 570. 10 120, 290, 245. 06
TE: RAHEUEH 2016 4F 12 A 31 H, BEGHEURHE 1. 321 50, FEEMEULE 72, 739, 550. 57 7.
7.2 FER

bR PR AR S BNE SRS 4 (LOF)
AHAER: 201641 H 1 HZE 2016 4E 12 A 31 H

B NRMIG
A3 AR LA ]

M H VEpa=? 201641 H1HZ | 2015411 H=

2016 4E12 H31H | 2015412 A 31 H

—. A -6, 847, 880. 81 79,953, 447. 18
IR EIISUNON 109, 244. 53 108, 086. 66
Horp: fRECRLEIRON 106, 159. 99 107, 941. 68
195 FLS SN 3, 084. 54 144. 98

e L RRIE SRR RN - -
SR B R BT PN - -
HAbF 2N - -

2. ButIaEs (FRLL <=7 SEHD 7,408, 612. 94 101, 907, 705. 26
Hrp BERFEWE 6, 354, 578. 55 99, 894, 132. 05
e &l - -

i T s 139, 216. 74 216, 969. 81

VIR L RRIE SRR A - -
it aid & - -

frAE TR - -

JEERI W 26 914, 817. 65 1, 796, 603. 40

3. A RMMER U R (PR LL“-7 -14, 480, 276. 09 -22, 247, 2717. 84

%13 71 32 |



TR A GBIV 5 2016 44 LA 75 4 2

S
A s (B, “-7 SIEA)D - -
5. HABUIN (HRLL “=7 SIHA)D 114, 537. 81 184, 933. 10
W: —. #H 2,517, 323. 92 4,129, 615. 54
1. BB AR 7.482.1 1, 372, 056. 59 2,161, 159. 75
2. fLEW® 74822 228, 676. 16 360, 193. 29
3. HEMRS 7.4.8.2.3 - -
4. oo H 438, 701. 41 1, 126, 952. 40
5. FEH - -
Horbre S [0 ) 4 R B 7 S - -
6. HAh?kH 477, 889. 76 481, 310. 10
=. FEBH GHREFU “-” -9, 365, 204. 73 75, 823, 831. 64
S
W B2 - -
M. &RE GEFTHRU “-” S -9, 365, 204. 73 75, 823, 831. 64
51
7.3 FIAENE (BEEHE) TR
SR RO A ANE R R S (LOF)
AR 2016 4F 1 H 1 H&E 2016 4E 12 H 31 H
A AR
N
2016 4£1 H 1 HE 2016 4£ 12 A 31 H
I H
S & R4 EAE e EN ST
—. VI EE N 59, 757, 309. 27 59, 284, 730. 68 119, 042, 039. 95
S HED
T RIS E WA - -9, 365, 204. 73 -9, 365, 204. 73
B AR AR
D
= RSN G 12,982, 241. 30 34, 206, 646. 94 47, 188, 888. 24
A )L G 1B AR B
GAHE R BL -7 53151
Hrp: 1 &R 96, 469, 733. 66 49, 224, 436. 10 145, 694, 169. 76
2. FE G R ER -83, 487, 492. 36 -15,017, 789. 16 -98, 505, 281. 52
V9. A& hAEa - -60, 762, 372. 27 -60, 762, 372. 27
NG BE A 7= A 1 2 4 i
EES) GFERDLL “=7
S
v BRI &N (5 72, 739, 550. 57 23, 363, 800. 62 96, 103, 351. 19

% 14 71 332 |




T Rt QR & 2016 4747 4R 1 47 22

1) | |
A EETT LA )
201541 51 HE 2015412 A 31 H
I H
e 4 R4y BoF)E EERR AT
—. MW E s 131, 126, 093. 58 80, 942, 711. 88 212, 068, 805. 46
S HED
= RMAEWE AR - 75, 823, 831. 64 75, 823, 831. 64
SHER AN CRIAF
D
v ARIABE S AR EAL 5 -71, 368, 784. 31 -65, 785, 199. 20 | -137, 153, 983. 51
imﬁ HE AR ) 5L
GAHE R LL -7 53851
Hrp: 1.§§ézaam@%k 85, 794, 958. 87 71, 236, 283. 23 157,031, 242. 10
FE R [R5k -157, 163, 743. 18 -137,021,482.43 | —294, 185, 225. 61
YN Ziﬁﬁriii WA - -31, 696, 613. 64 -31, 696, 613. 64
NG5 B A 7= AR ) 4 v
EES) GHERDLL “-7
SIS
Fov BIRFrEE N 59, 757, 309. 27 59, 284, 730. 68 119, 042, 039. 95
GHED

SR BT 90 55 122 (R L3 5
A 71 E 74 MARED AR IS,

X5 7 B i AL
HEEE AN TTA FEE U TERTTA IR B 3
7.4 WERE
7.4.1 BEEXRBR

WS BSR4 BN S B RS (LOP)  (LURERR “AE4E” ), REPEIFS B EE
Zoiey (BURARR “HERER 2”7 ) EMHEET[2008]838 530 (KT [Fl Ry HE Bt BB I 22 Y
RIS SRR ) FiHE, A AW & A PRA R IR (PR A RILAIE
UEFF R HESVEY) A1 KIS AR GRS AR R B 4 (LOF) B & ) M2 e SRR Rr. Akt
SR EHRARFFRK, FLBPRANEY, TR LFEENCF NG TSR B EE
1,144, 932, 018. 81 Ju, £ %K W] S TR 55 A 36 UE I H B, 227K 2 B (2008 ) 567 2 60468989 _HO1
SERRE T URAE. Zn P EIER &%, (MRt QIR R AR 5 5 54 (LOF) 245 7))
T 2008 4F 10 H 10 HIERAERL, FEEE R H KRS M HUEATN 1, 145, 339, 439. 27 355107

% 15 71 332 7




T Rt QR & 2016 4747 4R 1 47 22

B, HAi Bt &R B9 G 407, 420. 46 X SR AT. ARG IHESE TN ERE G A R A
", JEESFRE N AT EE AT A RA A .

ZURYNEFR A G BT (LA AR “ER38HT” ) TRIE 1 [2008] 55 154 S SCH 4R, A4
177,293, 934. 00 3411 2008 4 11 H 10 HAERSSITHMAS 5. R L5 5 HI5E G403 AT
EIESAL, FEGREEAA N DB R G L5 K A B IRASHT A 5 BT i ifiE .

AR (bt N RN EIE 5 5 R R0k ) A S A th QI IR SR A UE SR 3 W 4 (LOF) B4
) M RHE, AR SRR BUR T BA REFmaiE e TR, S/ ENIKERITHS
KR B, ST BUE. BRI DL R 2 v B 300t i HoAth & T A
WEBRRTREN S H5EMEMFREC SRR . Hop IR0 3 B Y7 0 N B 564 7 L 3
FORFEE R AR 0 B EEHT R LT A W AR B A S, %53 R S A58 L] A
TAKE G I 1 80%, A ANV GR LR HEJy: IR 300 FR AU AT 26 X 75% + HHIFLE & iR
HOI 52 X 25%.

7.4.2 £ THRBR Y B EAL

AFE LI SR R AR BT 2006 4E 2 A 15 H & LU HIEAAG K (Alk 2 ] — 34
AN B TUEAR 2 THUE N BARSGHUE (LU GFR “ Akt di 7 ) o o EIE R 2 WA (1 GUEZR4%
B SR XBRL LRSS 3 5 CHE LR S AR AR LR > ) b B R R R ALl B2 (LR TR
“rpEIE SNV ) WA ) CIESF IR SRS TP B SRS (WS ARt QT I S A IE SR R
By (LOP) JE& A ) AP EHE I 2« A B B S b2 SV AR JE G AT M S 5 B PR A SR i«
7.4.3 BAGAMY S vHAE K FoAl A SR E B B

AHE4r 2016 EREV SRR AT A b S TR 2K, B, SE BB T AR HE G 2016 4F 12
H 31 HIFIM 5 IRL LA K 2016 4F & 1 48 BUR AN & i AR B I I S5 AT A5 B

7.4.4 R EHIRAK ST BORRRF U . ST 58 E—HFEEREH -
It B

7.4.4.1 S BORARE KU
o

7.4.4.2 SVl SE B
T.

7.4.5 ZHEE K
o

% 16 71 332 ;U



T Rt QR & 2016 4747 4R 1 47 22

7.4.6 PLIT

AR A S 1 X 55 5L R B3 (2004178 5 (BB B 5 5% 0 Jmy o) TR 4% Bt e e i
BURMIERD) . WMABL[2008]1 5 T4 AR T-ILEBERAER ). W [2012]85 5 (KT
ST 28w JBOR ZLM ZE R AL A N T AR BEBURA 50 ) @@ &) . A (20151101 5 (R T LA
A R LA ZE A AT A BB % 1) R AN ) . (2016136 5 (R T4t ETT &L B
TESRAE R R B8R . WAL [2016]46 5 (ST HE— 0 BN 4 THHHETT & SOl m SRl A R EUR
FE RN WBL[2016]70 5 (R T EREALAL FNVAE SRR BB A 8@ ). M [2016]140
TR T UIHER IR BOE RS S A BRI AN ) . AR [2017]2 53T (R
TBE S Y E RO A G I A R AT S AR AR S BE R S S A, BRI R A
L

(1) 72016 4 5 H 1 HAT, PARATRESTT ASEEEFEARE T E WA E, AEBCE L.
SIS P BT 5 S A F G Pl K BRI 22 MR S AEE LB, [ 2016 £ 5 /7 1 Hite,
R BN E VB SOV BN G E B . WU SF R R N R 8 S IR . iR ek
ANSAESGERL, 0 E 5 77 BURF T LA g Rl R AT KA SN TR AR B .

2017 TH1IH (&%) s, BE™ AR A I ER N AT N, PLBE e B
NABEAERANBN , AZIEBUT HUE SN ERL . X BHE T I (e 2017 £ 7 7 1 Hlia g e A s

MRAEBINBAT A, REENEIERL, AN CHNERR, COBBNRE M EEA
UG A 4 36 (B RS 0B AT R K08 . R, R ZE 2016 4F 12 A 31 H, AR EA HEA M ER
.

(2) XEEEMIEZF T I PR, 5L BEE . BRI EM RN, BEERIBE . 208
N, B RSO S EARISON & A E AL TSR

(3) x 3k G BUR  k BTR FUR MO, L RAT 27 A il A 17 2 < SORE AR I A AR
20% I N AR g BT A R S RIS LA AR, FRBOUIRRAE 1 AN G 1 AH)
. HSLA PG 2B AN NNB TR FEORE 1T MABEE 1THE G 18R, Bz
SO%TF NRLNBL T A58 FRBROIRGEIL | 4R R, Bt NFTABt. X e A 1 il 22 =] IR &

fBe, ARG HIBR . AN, HEIE B RUE TR, FRIBE TR] B AR R TS RARET
BRI B LR RS % 50% T AN ARS8 R BT a4t —id il 20%H B R THIEAN A
FIT 38 -

(4) Hee IR 0. IHIBERHENIIERAZ Z EIAERT, SRR AENUR SR 5 ENTERL -

17 U 32 W



T Rt QR & 2016 4747 4R 1 47 22

7.4.7 RERFRER

KBETT A FR 5AREEHIKFR
M & EHERAA (“MERES RN | HETFHEAN. BEHEIK
w7 )
hE BRI ERAR (P EEE | EeTEAN. RS0
AT )

EE IR AR AR C“EEIER” ) ANHIBAS . SN

ik

EEH
R R ORI B BE A B A B A\ | R B NRIRR

(Eurizon Capital SGR S.p.A.)

YT LR SRR R R A IR A A BN RIBUR
Tt 8 7 A P R A ) HEEHANT AT

Lo AR T JA7 A 42 1) 5 2R B Al A DR 36 5K AR R ORI AT R A28 4
IR IRIRAL 5y PIAE IE W b 55 V0 Bl P9 4% — e b 26 T 52

7.4.8 ARG K BT LA I SRBR T A &
7.4.8.1 BT KRB R 5L ITUHITHIR 5
7.4.8.1.1 JREAL 5

e T

7.4.8.1.2 RHFEX S

*: T
7.4.8.1.3 IR EIERE 5

e T

7.4.8.1.4 BUER 5

*: T

7.4.8.1.5 RISATRER T HIA €
e T

7.4.8.2 REXJT R

7.4.8.2.1 R&EHH
Hhre NRT

AH A BE AT LE YA
H 2016 £ 1 H 1 HE 2016 45 12 | 20154F 1 H 1 H% 2015 4F 12 H 31
H31H H

Ry e AV 1, 372, 056. 59 2,161, 159. 75
)47 3 2

%18 U1 32 W



TR A GBIV 5 2016 44 LA 75 4 2

Hor: AT SN 252, 129. 28 397, 001. 53
Yok Eiakid

M (1) SIS E BN AL 68 BA TR 7] 8 BN AE 9% %0 1. 5%, ZBHiFHE, %A
ffo HAEBEBR=RT— H IS5 1E X 1. 5%+ HE R

(2) R4 OFBEUEFR SR E R EHIE), ReEHNRKIEHENHEERENRE
P8 LK 3 40 9, DA 2 et B LA S B 77 R 35 Al A5 3h b R IO AR S 3
B YA B TR B B S 415

7.4.8.2.2 RETLEHR
Hhz: ARG
A SR AT B A ]
T H 2016 4E 1 H 1 HZE 2016 4F 12 | 20154F 1 A 1 H% 2015 4F 12 A 31
H 31 H H
1A AR T R 4 B S A 228, 676. 16 360, 193. 29
L o

VE: SRR AR E A A SR TR WA T AT S B0 0. 25%, SR IHR, XA
H B8 = — H = 5™ #E X 0. 25%+ H4FE R

7.4.8.2.3 BEBERE

E: .

7.4.8.3 5RB7 AT HRAT I R 525 (& EW) 3 5

k.

7.4.8.4 HXRBGTBREALEEHHLR

74841 MEHHNEESEEANCHEAREREREESNHBNR

e AEESAEE N B ARG EEARE . A ARESE.

7.4.8.4.2 |EBIRGESE A Z S ARSI B BT A FE & B 1H M,

e RIS AR WK K& A AR BRI G BN 2 AN FA G 5 A #88 SRF A AR BE &y 4o
7.4.8.5 HIREBXT; R E RIRAT AR 237 A2 A BN

A, NRMoT
EN
TN AR AT LA ]
923;? 2016$1HIE§2016$12H31 20054 1 H1 HZE 20154 12 A 31 H
HAR %0 R EPLIPSNI PN HAAR 42 %0 R EPLIPSNI PN
[ W RAT 10, 577, 414. 70 103, 609. 32 9, 596, 964. 64 102, 062. 84

%19 71 32 |



TR A GBIV 5 2016 44 LA 75 4 2

7.4.8.6 ZESEARMHINS 5RBTAHIESFHIHE R

E: K

7.4.8.7 HANRERZZ 5 Ui B

o

T

7.4.9 BiK ( 2016 4 12 A 31 B ) AE&FHFHREZRIES
7.4.9.1 FEAWEH K /3 RIS TR EEA KRE 2 RIES

SARAL: AR

7.49.1.1 ZIRUFFHEM: ARE

WESF [UESR | AEh | AIOR | SRRz | A | HHRAS B AR HARAS P
RS | BFx A H | @H | BRIEE| ks | B | CRAL: B BRAELE | [ESB
2016 4E (2017 4E
R SHR
601375 |12 H20(1HS3 o 4. 00 4. 00 13, 620 54, 480. 00[54, 480. 00 -
IES3 1852 R
H H
2016 4 (2017 4
KT SHR
603877 12H29(1H9 o 21. 30 21. 30 1,272 27, 093. 60(27, 093. 60 -
5 B R
H H
. 2016 4 (2017 4
SRS peisein
002838 12H28(1H6 o 15. 28 15. 28 681 10, 405. 68|10, 405. 68 -
ety I 7 R
H H
| 2016 4 |2017 4
A peisein
603035 | 12H27|1H5 o 10. 44 10. 44 992 10, 356. 48|10, 356. 48 -
R I 7 R
H H
2016 4 (2017 4
EQ:7S B
300586 12H26(1H4 o 9. 30 9. 30 1, 006 9, 355. 80| 9, 355. 80 -
At I 7 R
H H
2016 4 (2017 4=
JiE SHR
300591 12 4301 A 10 o 3.07 3.07 2,397 7,358.79| 7, 358.79 -
I q H JE 7R

TE BE AR IR, ASE G 8AT 7547 DA AR A B30 5 i Aid 52 FR 1 5255 B -
7.4.9.2 JARFFA BIE 5 R S 0 i 52 PR R

EHEAL: NRMT

T T wk T
meem | e (epen | | O || | Wk ||
o | g | m | R ‘Eﬁ% 1 ﬁﬁﬁ HE B okum| m P
220 JU 32 W




ISt B B B VR A 2016 AFEAF SRR 45 4 B
002400( &) I | 2016 4F | B K| 12.79 - -| 211, 4613, 490, 063. 02)2, 704, 586. 19| -
fy |11 A 28| I
H
002159 =452 | 2016 4E |H K| 32.00 [2017 4E 1 31. 60 50, 0001, 306, 842. 00|1, 600, 000. 00| -
B [12 A 29| i H6H
H
600797 Wi KA | 2016 4F | B KZF| 18.00 (2017 4E 1 17.95 83, 4001, 437, 533. 00|1, 501, 200. 00| -
#roo|10 B 27] I H6H
H
600151 | AR HL| 2016 4F | B A | 10.97 - -| 118, 9001, 192, 903. 00|1, 304, 333. 00| -
moo|11 A 11| I
H
603986 Jk 7 ] 2016 4F 9| L KF+| 177.97 [2017 &3 195. 77 226 5,256. 76  40,221.22| -
#o|H1H| m H13H
300537| {544 | 2016 4 | KFE| 48.79 |2017 4 1 43.91 682 6,267.58] 33,274.78] -
®¥|10 A 12| W H13H
H

7.4.9.3 YIRARSF IE G 5 HAE I 53

7.4.9.3.1 HR47 B 3% 55 IE B W

T
7.4.9.3.2 X G iR 3R ERE
To
§8 BXAEWME
8.1 HIREEH~HESBMN
SRiEAL. ANRTT
5 iH SR i 5 4 PR A LA
(%)
1| BEEHE 86, 137, 141. 43 88. 88
Hrp, = 86, 137, 141. 43 88. 88
2 | ME T - -
Hrb. fik - -

®
=
p=1

P




T Rt QR & 2016 4747 4R 1 47 22

Vi SRS

R BB

BT AR R R

%%&%

Aﬁﬁ Rt

* S by 2R A SN 3R A < i % 7

ITAER S H & e 5t

10, 702, 182. 16

11.

04

@%Rﬁ#

75, 246. 51

0.

08

= ﬁ_

96, 914, 570. 10

100.

00

8.2 HIARIBATI P RIRER B AE
8.2.1 MERRET W RIITABERRA S

v NRMIT

vz 175 ASHE o B B B LL ] (%)
AR ARG H vk - -
B [RH 1,018, 629. 00 1. 06
c [HiliEk 58, 270, 557. 77 60. 63
) HLJ. #00. R BOKA R | -
W

E [ 3,578, 344. 83 3.72
FoptR R 1, 440, 772. 94 1. 50
¢ [RiEizfn. CigmsEk 3,951, 985. 14 4.11
H RO - -
' ii%if%%ﬁ\ AR B RSS 7. 897, 183, 80 8. 29
R 54, 480. 00 0. 06
K |[EHEE 1, 501, 650. 00 1. 56
L ST 55 5l 2,704, 586. 19 2.81
M RREERT FREA AR S - _
N | KA IR IR EE L 1, 600, 000. 00 1. 66
0 | FERMRS . BEAHARR S - -
p HE - _
Q PAFI 2 TAE - -
R AL R E AR R 4,118, 951. 76 4. 29
S gia . -

& 86, 137, 141. 43 89. 63




TR A GBIV 5 2016 44 LA 75 4 2

8.2.2 MEHIARET LRI BRI R BRERRAE

e oo

8.3 HIRILA RIHE SRS T #E B MHEF R AT T2 R R R A
GHEAL: NRTT

R | BRI | Rmak | HE G AfebirE R
bl (%)
1 601098 | HpgfLLE 247, 236 4,118,951.76 4.29
2 601058 | FEIEF 908, 261 3, 696, 622. 27 3.85
3 600519 | HINF G 10, 176 3, 400, 310. 40 3. 54
4 000333 | EM4EH 103, 100 2, 904, 327. 00 3.02
5 002400 | &) Bpy 211, 461 2, 704, 586. 19 2. 81
6 601006 | KZEEk 376, 398 2, 664, 897. 84 2. 77
7 600885 | ZER By 76, 400 2, 440, 980. 00 2. 54
8 002518 RBptik 109, 300 2,337, 927. 00 2.43
9 600566 | HF)IIZ5\k 74, 233 2, 320, 523. 58 2.41
10 600831 | JTHLZ% 175, 905 2,297, 319. 30 2.39

T BEENR T AR AR LSRRI TA A, MRS T MR & A IR A A W
¥t http://www. phfund. com fR4E R & 1E L.
8.4 MEWIN B ERBRAHAHEKRTS)
8.4.1 EirXA&HEHMIZES T F=13E 2% AT 20 4 KR40
SHRA: NRMIt

B | mEmE | REan ST LY Fliidiza el
tesl (%)
1 603123 SR 4,249, 165. 00 3.57
2 600831 JHL Y 2% 4, 084, 987. 80 3.43
3 300146 A 4,016, 400. 55 3.37
4 002518 Bt& 3, 624, 285. 65 3.04
5 000957 HE % 7R 3, 495, 643. 00 2. 94
6 000800 —RSE 3, 439, 149. 00 2. 89
7 600519 piv) e 3, 278, 857. 00 2.75
8 000333 EMEEH 3,018, 985. 00 2.54
9 600104 IREAEH] 3,003, 187. 00 2.52

%23 71 32 W




TR A GBIV 5 2016 44 LA 75 4 2

10 300012 S il 2, 876, 330. 00 2.42
11 300095 ARy 2, 475, 694. 00 2.08
12 600885 TR A 2, 447, 618. 00 2. 06
13 000725 WA 2, 383, 434. 00 2.00
14 002400 B 2, 300, 488. 30 1.93
15 600835 AL 2, 187,912. 38 1.84
16 300408 =IAER 2,097, 475. 27 1.76
17 600820 B 18 A 2, 054, 206. 22 1.73
18 002304 PR 1,933, 233. 00 1.62
19 002201 JUSETA 1, 900, 037. 00 1. 60
20 002325 B A 1, 880, 881. 00 1.58

s RANGHULRABAZ G (RSN IR RAS R 151, AHIEMRAL 5 T
8.4.2 RIS &AM VIE S H 2%8ET 20 4 KRR 40
GRS AR

pu | mmm | mmas N rnE e P
b (%)
1 000957 B A 7,594, 308. 10 6. 38
2 300012 SRl 6, 450, 117. 74 5.42
3 300146 7 A 4, 563, 902. 87 3.83
4 600000 THREAT 3,873, 215. 50 3.25
5 600831 JHL R 2% 3, 580, 742. 80 3.01
6 603123 SR 3,451, 941. 90 2.90
7 601398 TRRAT 3, 392, 828. 40 2. 85
8 600066 FIHEL 3, 304, 166. 68 2.78
9 601166 POl ERAT 3,097, 172. 63 2. 60
10 000725 HARIT A 2, 695, 784. 00 2.26
11 300095 A A 2, 659, 246. 87 2.23
12 000069 I A 2,523, 745. 66 2.12
13 600694 NSl 2,492, 155. 43 2. 09
14 002152 ]z I8 2,390, 512. 54 2.01
15 601566 Ut E 2, 300, 782. 00 1.93
16 002201 JUEHTA 2, 289, 009. 06 1.92
17 600104 FRAEH 2,231, 528. 35 1.87
18 600718 RERGEA 2, 158, 346. 80 1.81
19 600697 BRIV £ 4] 2,127, 091. 04 1.79
20 002245 TRVEN B, 2, 119, 067. 00 1.78
¥ 24 T332 |




TR A GBIV 5 2016 44 LA 75 4 2

TE: SEH WS RS (R e LIRAZ B ) 1], A AR5 P .
8.4.3 LN I A Je B0 J2 S Hh B B TN A

Bpr: NRMG
SENIREERAR (38D A 136, 356, 028. 50
SEHAREEION (R3S RV 151, 818, 043. 62

TE: SRABERA . S BER NI S A il (A A i LSS 8 3151, A58
KEH -

8.5 HIRIZLFIF MM R BB AS

E: T

8.6 HIRIZA RUME HES T HE BN EF R LA R EAA

E: k.

8.7 BIRIZA RMHME G EE T 1R E BB R/ HEF BIAT 48 B SCRAESR L3 I 4
E: T

8.8 MEWIRILA OB 5 SR P=1#E LB KN HEF BT T 5t SR R R I 41
e T
8.9 BRI A SMME G E S B = BHE H B K NHR P BT T4 BUIER 3 B4
e K
8.10 R E AR A TES B IR BT B L Ui B
8.10.1 FREFIR AT SH T 1R P 4R 23 I 4H
T ARG O [R5 B0 B R A TR A D4R R
8.10.2 AE ST BRI MR EBUR
AR e < ke < B [ RS0 9L L o R 5 AR I DR AR
8.11 REWIRFESHF B BRI B H LU
8.11.1 AR E A5 A BUR
T AT Ik G B A R BT Y Bl o R 3 [ T D AR
8.11.2 R HIR A S5 B i [ 5130 S o o A 452 2 4

i AERESRESEFNHRTEIHE M AR S B REE.
%25 71 332 W




TR A GBIV 5 2016 44 LA 75 4 2

8.11.3 A HIHE BB R H P

E: ARREIE A FRIPHE IR AR A E A 5.
8.12 X HEMEME
8.12.1

ARSI G AT+ AT T AIIBOR AT B AR g

1SRRI BRAE A ]

FENZE AT TR

8.12.2
AFE G AT+ 42 IS B I 4 B R 1 % e B B T

8.12.3 JIAR A& TUH M Bk

A NRmi

75 B SR
1 17 HARIE 4 24, 084. 08
2 I USCIE 23 75 52K 36, 279. 85
3 IAlidiiel -
4 | SRR 2,709. 16
5 AT FR D R 12, 173. 42
6 | HAMNIGEK -
7| FRpERRH -
8 HAth -
9 =ann 75, 246. 51

8.12.4 JRFFA HIAL T 39 1y v 3 537 W A

E: T

8.12.5 HIAR A+ 4 BE P AEREZRIE AL DL

SREAL: ARt

VLI B2 IR R4 &% - .

R | s | p g [T A AT SRETRAL g men s
RN i (%)

1 002400 |4 Bt 2,704, 586. 19 2.81 ORI

8.12.6 B H S MhvE B HAL S FHIRE o

WU IR, BB A Al 8y o)

Wz M5&

=

THI (8] ] REAFAE R 2




TR A GBIV 5 2016 44 LA 75 4 2

§9 EEMBFEAGR

9.1 IREEHFRE NP BEFFE NG

TrEsfr: A

FrE ANgH
BEAPE | P EE HURREE B # M ABHE
) e B A A
= SR ATl £ A o
B A 1 A e A A
6, 249 11, 640. 19 230, 157. 76 0. 32% 72,509, 392. 81 | 99. 68%
9.2 ik FTHEESETRAFEA
Fs A NARR A A () S PSS
Ek. 51
1 EER 203, 921. 00 13.13%
2 P 118, 642. 00 7. 64%
3 R B A 105, 600. 00 6. 80%
4 25 64, 189. 00 4. 13%
5 [=IEAR/ | 63, 562. 00 4. 09%
6 R 58, 105. 00 3. 74%
7 I FH A 52, 357. 00 3.37%
8 B il S A TR A 52, 032. 00 3. 35%
|
9 ¥R /)N e 49, 900. 00 3. 21%
10 B 38, 900. 00 2.51%
E: FEE AN NIRERE N
9.3 HAEEEEANMNLNRFEEALAESHIEN
I H FraOESE (h) 5 3 G A A EL 5]
HEEENITA ML R 991, 973. 87 1. 3637%

FAARS

e BERREYIR, AESEHANMWN AR FHARETEHGERER, PRI

FILE T oA B ] FE R E

9.4 JARESEEA MKMW RFE TR ESHHEBX EKIER

15 B BEESMBUARNHER A i)

KA T BTG KA PRI AL 507100
T4 3 NG AT e

0

ATk AL G 2 B AT IS, &

% 27 W 332 W




T Rt QR & 2016 4747 4R 1 47 22

e (D BERREIR, AAFREPEHANGG . R EMB TR FFAAREE
FEEMRIEEER . b ENE I 28 S A8 B B
(2) WEXRREIR, AREEHEEEBERRAARILE M.

§ 10 FBAE B RS

BpL: fy
BEEEFEA/E 2008 4 10 H 10 H ) RS040 1, 145, 339, 439. 27
A HR R B AT S A 0 i i 59, 757, 309. 27
A R A2 4 5 R ) 43 A 96, 469, 733. 66
P A P A e 4 S B [ 73 3 83, 487, 492. 36
AR R SR AR B A (A s> D" E ) -
AAR A HH A R S A AU A 72,739, 550. 57

VE: SRS LR B BN A B B A 4 A A

§ 11 EXREFMHER
11.1 EEMTEE ARSI

AFE AR N T S B A N R 2 kil

112 HSEBEAN., ESHEANTIIESTER I THERAERS)

ey GBS NG W N 5 i

W, BRA T EiEHEAR, FESH Alessandro Varaldo Je/EARFEAHAEA A EHT
%o ARAE AR KA R A P B Ay A AR, IFARAA R A S HUGEY, W& H Andrea
Vismara SEAfHAEA AR # S, Alessandro Varaldo Je4E REIHAEA AT HEFHINS . Andrea
Vismara JaEATHRHHIE 2016 452 A 2 Hi.

WA, JRIEH Andrea Vismara JofEmE 23 A R M SRS o AR AR ORI 2 5 A B A B
Bty A FIHERE, HFEARAFIRARZH VOB, [FEH Sandro Vesprini SEAEHAEA LA M,
Andrea Vismara JeA AN FAEA A A M HINS . Sandro Vesprini JeE(TIRHIAE 2016 2 A 2
Hig.

EZYNCIN- e G i BUN/A S | iD= N L EE R R4 e ok =N A /ARSI I | DS e 25 I 5 et sha e Y = B
H 2017 43 A 22 Hiz.

AT EK A IR P EIES BB R A SRS R &R,




TR A GBIV 5 2016 44 LA 75 4 2

HEFENNL MRS ILEEITMERANFES: L.

11.3 BRESEEAN. EE&M™. E&HREWSFHIFRL

AT Bt x mlis s g B RS G IE T AR AN, ARSI S
B FE LS MR AR A F I

11.4 H SRR

RIS TS Rt i e P N

11.5 NEESHTH I STHMEFZHEL

AR A R SRS D AR B e B T (2 TS 55 T o ASEEJRE NS A 45 3 SR AGE R 2 T 355
JIT CRs IR 38 5-0K) |tk 3% A 95, 000. 00 T, i AL SR Bt H THIR ST FIAE IRy 4 4F.

11.6 BEEAN. EARERREEAN R ZEESLTERERL

| AR G A TS U B SR A SR £ 0 R B AT
Eﬁﬁﬁo

11.7 B M SR A 73 5 BT HA K0
11.7.1 S M FHUESR A R 5 B ui#AT BESR R KA S A H L
AL NRMIT

B 5T 5 S A %5 v O 4
, L b A s
FEGHE | o n | e o g L . HLIAS | &E
= BB | AT EE ik e
SR
i
7 IS 2| 62,421, 038. 95 21. 77% 56, 883. 95 21.76% -
TR 1| 53,183, 131. 42 18. 54% 48, 465. 91 18. 54% -
MlViEFH 2| 48, 655, 962. 87 16. 97% 44, 340. 09 16. 96% -
e K 1| 46, 771, 009. 38 16. 31% 42, 623. 54 16. 30% -
R HGHIES 2| 31, 245, 956. 91 10. 89% 28, 497. 13 10. 90%| A= 4% 25 B
1
LSRN 1] 21, 398, 283. 22 7. 46% 19, 500. 16| 7. 46% -
FeKAES 2| 10, 855, 724. 46 3. 79% 9, 892. 76 3. 78% -
KIRIEFH 1 6,907, 330. 43 2. 41% 6, 294. 80 2. 41%| AR WET
1
HEAIES 1] 3,479, 588. 36 1. 21% 3, 171. 06 1.21% -




T Rt QR & 2016 4747 4R 1 47 22

HH AR [ B 1 1,873,968.90 0. 65% 1, 745. 22 0.67% -
ZAH U 1 - - - - -
KIRIES 1 - - - | AR B
1
RIT W & RS 1 - - - | AR
1
I RAES 2 - . . -1 -
E =A% 2 - - - - _
[ {5 1E 25 1 - - - | AR B
1%
HaS ik 1 - 7 7 - B
TSR 1 - a . - -
VIS 1 - s 8 - -
RS 1 - - - - -
PGSR 2 - . . - -
HifE 77 1E 1 - - - | AR W
1
HHARAE 27 1 - - - MBS SRR
1%
RIS 1 - . . - -
PHEIES7 1 - - - MBS SR
1%
I IE 25 1 - - - - -
HRTIE 7 2 - = - - -
FHRESR 1 - . . | -
HhLIE 27 1 - - - - -
R AL 1 - . 8 | -
HRIEH 1 - - - - _
(ISR 1 - - - - -

T 25 BTk PRI ERIRE

1 FEE A ST A R GRS KL IR L E NI, A A 5 el e T A
Dy HTC, HFERIARIESRE .

(1) SEHHEE, FEERE, EMERAADST 3T ART;
(2) WS IRDLRLF, HIUM 55 48R R A 7 2 BIR DU E 5
(3) ZEAT AL, Bt 4R R AR DN B R AT il 52 21

(4) WHEREEERITE 4%, B EERNIsHIRE, I a8 2 Ik eia 1 e B IR 1 20K

% 30 ;W 32 I




T Rt QR & 2016 4747 4R 1 47 22

(5) R R G EpT i M m 2 LB, 285 Botifs A AQEEA I G HEATIE SR 28 5 [ 7 22
FERE N A I S R A A T A5 RRSS s
(6) TS IR, A 18 E M SR L T TR TN DL, BE M A 3 40k o o7 = 1) i W IR
%
2. EFA G BICHIREFT
PR FRYE EIRbRAE, T A A HRESR A SRS 5 eI R oA BT 5E
I e e b TR A W RS HEAT SR VR, PRIEV A S SRIEITFCIR G i B, K
SO FOIR S5 LA AN B A IHOL, IR TE LU Sh SR e 52 5 B e A B AR L. FRAFIAELE
BT 2 FUEFLENMRWM SR ZERI . BHFOKFE, MR 5 ool e
570
11.7.2 BG M FHUES A W 3 5 BIGHAT HABIES: BB ) 1B 0L
EHHA: NRTIG

e 157 WAL 5 BLIEAZ 5

i 25 35 e
%7 4 FK A e & S HRE

AR | RACRBUNLL | A8 W B ARG | B AT
v L L)

77 IEUESF 4,775, 914. 02 89. 32% - - - -

HIRE S 142, 635. 31 2. 67% . - - -

MbiES 428, 288. 42| 8. 01% - - . .

s - - i i i i

o B — i — — - ]

KITiES . : . - - -

K KIES — i — — - ]

KM . - i - - -

S - - - — — i

o 44 i f i i i f

IS — i — — i -

Kl 5 - - - - - _

T TR . - - — — i

RIS — i — i - ]

[ 2 % - 7 - . - -

[ (5% — — — i - ]

B - - - - - -

FIFUESF - - - - - -




T Rt QR & 2016 4747 4R 1 47 22

HPHUESR

RAIES

A

Hif 77 1E

ERARIE S5

EHIES

PR IESF

IS

HTIESR

A UES

HTIES

FHE AT

HZRIES

SRS

% 32 ;W 32 I

M A B PR AT RN )
2017 4F 3 A 30 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
	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




