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SE AT GRERD
L2 B

i WK BALE
SiHE)

1,177,272,125.52 -133,581,438.34 1,043,690,687.18

TR BT 55 1R AR 7)o
KARETUHY (F5) 71274, WHEIREDTHHTTNEE:
SEEHEANNTIN: EOE, FEXTERTIN: &, PRSI K%

7.4 WRME
7.4.1 BEFEARENR

AR B S 2 R SR R TG BV A B IE S P R (LR IRk AR i ) 2 o [ E O M
I G2 (DL fRRR e R R 257)0E W VR AT [2015) 56 487 5 (& T-HE T LI%EEIR B A5 2 IR T SR R 3%
ME R AOEA VS RN E) i, B RIS I IR A A K IE (hfe AR IR
IEH RS M LI BEIR BN 2 67 SR R AC B VR A BUE A B R B S B S A H) fst AT
. AIEGHRAMIFRA, FEMRAE, HRELEENCFE NG TSR B E4E
1,495,547,100.74 JG, Mb £ K TE TR 23 THITEE 55 T (R k- T8 5k ) 15 7K R 567 (2015) 57 645
SR T UAIGE. Zh EIE R % R, CEREER SN A 2 B SR RIS B R A AR R
SHEEEEFED) T 2015 44 6 H 2 HIEAXAER, Fea RS H RS HULHTY 1,495,774,270.35 177
Beman, oA st SR BrE 227,169.61 S M AT, AFEEMILSEE NN ERERESE
HAWRAR, HEESHE NPT EERBTROARAH.

WA (RN RIEANEE RIS AR A R BEAR 345 2 R 7 SR s R T e B IR & BE 5 7
RILGIEEGF) WA RHE, ARSHRREEAEA RIFREMENER TR, SFENRER
17 EWRESE . B, RBm TR, BUE. WP SCRRES . Bt BRI LR A I al
Hh (IR 2% A0 VPR 4855 10 F A b TR (0URF& v I B 22 AH DGR ) o A2y f sl M A LA DA
RS R R AL SR, ESEWAERTELETE, WU HPNR RO SRR 5
A BEEETE R 5 R4 U 0%-95%, AUIE fi 3 & 8 A IR E 1) 0-3%; R385 H HALEHIRR
JECHR IR B IR ORAIE R )5, I B H AE — I DA BIBURF S 3 AMIS T E2 8 5™ 1A 1) 5%.
ARFEG DS LLACEAE R : YR 300 FEEI A ZE x60%+ H o1 1 75 il 7 % x40%.
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R 2 A5 £ R 1 SR R IC B TR A R R 45 R I 4 2016 FEAE P AR 1

AW S5 AR AT G B B BN AR BRI e B IR A R 2017 £F 3 [ 29 HAtbHEdR

7.4.2 SRR EAY

ARG 0 55 4R R AL BRI BGE T 2006 4F 2 A 15 H & PAJE BT AAG (1) CAlb 2 T e — B A v
Ty B BUEAR 2 THE ] S ARG E (BA N AFR 2 T N) o E RIS WA i CUE R4 55 2 4
5 R P XBRL BNCER 3 5 <R LR il A4 FEAR 7> m EIIE SR 3505 3 b plp o (LA g e o [ 3
ST EZF B G TP RR AN SR CERER SIS 2 B 7 5ng R B R & 1Y
RS R BT HE HEB E A ) AIFEW S5 AR BT 7.4.4 FTa7s B ERE IS &« b B b RAGHI A 5%
FLE B SRV ) G AT SE S5 4R g

7.4.3 AN 2T K F AR I 2 B 75 B
A4 2016 M S IEBFFE 2 THHERN P ER, FUsL. SeREH B T AR 4 2016 4F 12 H
31 HIM SR LUK 2016 4 4 E i AN 3 4 13 E AR sh i L 25 e fs B

744 AREFFRRAPSHBOR. KHliTHS BT —HERMREH—BUH

IS ARSI R 2B STt Sl — W B s A — 2.

7.45 STBORMETHETHEEE DL R ZHE ER
745 1T BURARE KL
AEEEAIRE IR KA ST BORAEE.

7452 TR KL
AEEEAIRE IR KA TR

7.4.5. 3245 IE UL
A FE G AR AR WA T A 2 1 22 R 5 I .

7.4.6 BLIR

IRYEABER . EZ B SR B[2004]78 5 (B, B KB5S B R 8 THESF % 5 R e B
SRAIEEN) . MAL[2008]1 5 (kT4 AR BCE T-OUEEERAE R MH[2012]85 5 (kT5Lit b
T2 FBUR LR Z2 5 N TS BB A S8 R R IE &N ). WA [2015]101 5 (SR T LAl B
AZE A NPT BUECR A 5% RN W Bi[2016]36 5 (< T 4z HIHE B A S ik HE (B
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B AN W Fi[2016]46 5 O+ HE— 0 BIAf A mHET & SO il g Rk AT R BURAE R« B
[2016]70 5 (% <Rl LR [ Ml AT R AE (BB BOCR (b FE I ) S FeAhAH ORI BRI S 55 A

FEBIBR 0T

(1) T 2016 45 A 1 HAl, PUARATHG T AEEREAN R TEBALSGER, AMESCE LR
XHIEZF BB 2 e BN IE 2 SR BRI RAEENLFL. H 2016 45 1 1 Hile, &
Rl B G0 B LB SO SN BB . SIS IR e BN IS I3 & SR B AR LRI S
AEMGEBL, X EGT 7B 51 LS < Rl R b AR SRR S SN TR S AE RS (R

(2) X2 NIEZF T 7 P AR IUSON , BLAE SRR S BRI ION , BRI 2L AN,
TR IS SO S AN, AR Al T A5 A5

(3)xf 3 g HUAR A A S o3 RS MON - B RAT 57 R A M AE ) 5 < SASH AR IR AR AR 20% 1)
MANFAFBL. W e T A RS HIBE AT, FEBIWRAE 1 BUA(E 1), R
LRI i NN BT A FRBOIRAE 1 DA BLEE 1 (& 1 )R, 2% 50% 1 AR
BUTAHA0 FRCIRE 1 4RR0, RO NI ERl. W3 Rra 1 i AR RER, AR
BRI, LI EIRMETH SR, R (R B AR AR FRE TS MRARRTHUE BE . 4L
FISN Gk ST J 4 50% T N SLANBE TR A, iR g4t —iE H 20% BT HIEAN AT 8L

(4) B2 HBEHE 0.1%M Bl RSN SR AL Z ENTERL, KNSR AMEUB SR AE 5 ENTERL -

14 TREBFR R

K7 44 FR HARIEEHIK £

RSN EMEICH. et
AR S B A TR A T
GINA)

H ] BEARAT A A PR A F (b [ A AR AT ) REHE N e EIN
i EPRMEFEA R AR (¢ LEETE) HEEH NI
JEEAR B8 7= B (e [ ) A5 PR ) HEEH NI

BB HE N BR il PR S FEA R
AT RSB IR FE S E LA

AR R R ARAT I PR T (T R BRAT)
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B B AS 2 P T R R I B VR A IR R B 5 2016 SEAF R i 4

v s B A BT BR 2 ) CEBANT AR
AR EEAR B P () A R A FeEHANRT A
SEHNRI AR L E B ME A PR
AR ERARA A
ASIE U P!
FEEHNRBR L E R E A R
b EA T AR LA R A
AT A T
BRI B 2R EEAR 557 A T (2 )
J.P. Morgan Investment Management limited
A IR~ = A F
BRI B 2R EEAR 557 A8 P (2 )
J.P. Morgan 8CS Investments (GP) Limited
A IR~ = A

T 1R IRSRIEAT 5 YAE 1\l 55 Vi Bl A 42— M Mk 46 30T 5T
2R ARARIT T 2016 4F 3 H 16 H A ( LR K BARIT AN G IRA 7 5% T R AT A7

9>¢

L
i

FRERIRAC ) BRI B i e I A D) T ARARAT RAT B0 M K 587 BE SRR AT B I L4
UEMEVFRI[2015]2677 5 (ST A% HE LR A A RARAT IeAn A PR 2> w1 b Pl BB (A1 PR

N A EERATRA MK R I e T 2016 453 H 15 H, EEHEFECEM AR LA L&

WL, SO AT T 2 7.

7.4 8K 341 J L4 BT LS IR B9 SRR T A S

7.4.8.1 B RBT 5 BICHITHIR 5
Teo

7.4.8.2 KBTI
74821 REEHR
Hh: ARG
ENEH AR FE AT LG ]
i H 201641 H 1H £20164E12 | 20154E6 H2H (FE4&AFHA
H31H BH) #2015412H31H
Y A R < N S A B B 15,579,813.04 8,852,122.09
Horbe SO E LRI 4R 3% 6,097,025.85 5,102,146.33

F21 ik 40 W




R 2 A5 £ R 1 SR R IC B TR A R R 45 R I 4 2016 FEAE P AR 1

TE: UM E BN E BRI & 8 B IR = 10 BRI 2 AT — H 2 e 58 1H 1.5% M4
deRite, BHRERA AR, %A HitEAH0y:
HAE BRI =3 — H 2 & 500 X 1.5% 1 HEREL

74822 R&EEER

Hh: ARG
ENH AR FE AT EE A ]
] 201641 H 1H £20164F12 | 20154E6 H2H (FE4&A A
H31H BH) #2015412H31H
R A R B N SO TR B 2,596,635.51 1,475,353.69

TE: SOREEEAUE AP S HRAT R ek al — H R & B 3HE 0.25%4FE PR it 5, 12H
FitERA AR, %A, HitE A 08
HIEE 2 =R — H R E X 0.25% / 5 RE.

7.4.8.3 5RBET7HEATHRAT IE] ML T3 B35 (2 RLE) 22 57
T

7.4.8.4 ZRBGTBEAESKBH
T

7.4.8.5 MR RE FIRIT AR RBU SR LR BB

AL, NRMJT
A A AT A ]
201641 H1H £20164FE12H31H | 201556 H2H (&R H)
KIETT A FR
%2015512H31H
AR %0 EEEPNISEI PN HAAR %0 R R ISELPN
PP 3 W ARAT IR
173,373,760.61 1,249,844.88 | 375,866,804.52 1,855,399.89
PR 2 ]

T AREERRATAAF A SIS NP EE BT RE, ZHAT FNEAIR T .

7.4.8.6 ABRESHRHYNSERBI AHIERHER

22 jidk 40 T
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Teo

7.4.8.7 FABSRBREZ 5B IRAI LA
T

749 AR (2016 4E 12 A 31 H) AEESIFHNREZRIES
7.4.9.1 FOIAMGHT R/ RAESRT T HIARKA FI9E Z RiEs
AL NRTIT

7.4.9.1.1 ZMUEHRI: BE

W | i o &%) R TEZIR Wl ERME) KE HR BR
e | &% | WEH EH x4 s B | (B )| RASE | MMERB |
60137515 E 4| 2016/12/20 | 2017/01/03 | Hifi A L1l 4.00 4.00| 26,695 [106,780.00106,780.00 | -

603228 |5 HE H1-F| 2016/12/28 | 2017/01/06 | #ifk A L1 23.16 23.16 3,491 | 80,851.56| 80,851.56 | -

603877 X°FLY |2016/12/29 | 2017/01/09 | HifkeA kil 21.30 21.30 3,180 | 67,734.00| 67,734.00 | -

300583 |#£ 54| 2016/12/29 | 2017/01/06 | Hrik A b i 40.29 40.29 1,582 | 63,738.78| 63,738.78 | -

603689 i K SR| 2016/12/30 | 2017/01/10 | HFi A b 7.87 7.87 4,818 | 37,917.66| 37,917.66 | -
603035 | 25 1| 2016/12/27 | 2017/01/05 | ik A b 10.44 10.44 2,316 | 24,179.04 | 24,179.04 | -
603266 | K ¥ f+| 2016/12/30 | 2017/01/10 | HFilEA ki 14.63 14.63 1,562 | 22,852.06 | 22,852.06 | -

300587 | Kk | 2016/12/28 | 2017/01/05 | Hife A& L ili 14.11 14.11 1,438 | 20,290.18 | 20,290.18 | -

0028404 i #y| 2016/12/29 | 2017/01/10 | Filkk L7 6.55 6.55 1,814 | 11,881.70| 11,881.70 | -
002838|i& B #y| 2016/12/28 | 2017/01/06 | Hrlkk L1 | 15.28 15.28 681 | 10,405.68 | 10,405.68 | -
603186 | IE#i#1| 2016/12/26 | 2017/01/03 | Hif A b 5.37 5.37 1,874 | 10,063.38| 10,063.38 | -
603032 |51 %735 | 2016/12/27 | 2017/01/05 | A L 1i7 5.81 5.81 1,628 | 9,458.68| 9,458.68 | -
300586 |3 E£HT 41| 2016/12/26 | 2017/01/04 | Frfe Ak L 9.30 9.30 1,006 | 9,355.80| 9,355.80 | -
300591| J/7H T | 2016/12/30 | 2017/01/10 | ik L 3.07 3.07 2,397 | 7,358.79| 7,358.79 | -
300588 |EE35(5 5| 2016/12/27 | 2017/01/05 | ik i 4.94 4.94 1,380 | 6,817.20| 6,817.20 | -

T FE T A & SOT BRI, 3R s T — Moy s AT B . Herp
B AR N —BOE N BURIE S T E A HGET I, ARG 5 LT /] pr T FW W I RE , EHT
EWERZE RN ARE B il SV ABBTE 25 M AERECHI TR, MOoFT ickic H
b H Z AR A k.
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7.4.9.2 BIRFA K E RS TUEZ RBE

SRR NRTIT

BR | BER e WIR A 2N ('R BR WA %
R B HE(B)

A | B H¥ MEEY | HIE | A R fHESH |
600814 [Hi/MI % 7|2016/12/26| FEAKHE | 11.37|2017/01/09| 10.70 | 1,361,500/13,228,808.71[15,480,255.00
000411 [#454:[4112016/12/27|  EAHE | 22.10|2017/01/11| 24.31 |  574,957|13,426,588.87[12,706,549.70
002162 |1 0o{f | 2016/12/22| K I 6.61| KA | KM | 1,908,200/13,251,717.1812,613,202.00
300420 | Fiyf#H£|2016/12/13|  EARHI | 24.98 |2017/03/23| 27.48|  504,200(12,244,346.47[12,594,916.00
600552 [JliE #1441 2016/09/08|  FEAHI | 18.43|2017/02/13| 17.51 | 563,300/ 9,571,586.07/10,381,619.00
300179 U753k |2016/07/04|  H AT I 7.70|2017/02/07| 8.08 | 1,155,500 8,338,946.37| 8,897,350.00
000916 | L7514 2016/06/24| K F I 5.01| RE | KE | 1,757,658 8,567,949.95 8,805,866.58
300323 Al #1|2016/04/18| K I 8.99|2017/01/09| 8.65 | 892,400 6,774,744.00 8,022,676.00
300150 |t £2%fi/R| 2016/11/08| K15 9.97|2017/03/21| 10.97 62,100  626,000.41 619,137.00
603986 Yk 5 € #7|2016/09/19|  H K |177.97|2017/03/13|195.77 1,133  26,353.58 201,640.01

T ARG EE 2016 4F 12 [ 31 HIERRA LU PRI A7 0 3RS T00R] e 7 2 H RS 00 T 2 I

FREIBEER s ISR AE Il A AT ST B R BR Jm , X8 Ptk i =

7.4.9.3 BARMBFHIERIGR 5 H4EAIEH 655
7.4.9.3.1 RATHETI MR IERE
T

7.49.3.2 R G i HIFIER A
T

7.4.10 H BT HEBMHT 2 THRR T E U A B AR
(1) ~fehrE

(a) & THEA AR
N FMETE R RPTERR I, B A SSUHE T BB 5 R =2 SO BT & R ARZ R

2 24 T13L 40 TU
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HE -

F R MRS BGRB8 R TR B AR

IR BREE R B MR IR B 7 B0 i LR B R AT L A R AL

IR AIRBR P B AN AT I A\

(b) FFEM LA A SEHE TR R G A T A

() FER&MTHARME

F 2016 4= 12 H 31 H, AREEFH LA RMETHE BB TE N S0 66 1 S mh vt e B T 53—
JRIRIARA 1,192,443,298.85 TG, J& T 55 2 IRHIRETN 90,812,895.80 i, LJE TH =FERKIR
(2015 4F 12 A 31 H: )21k 430,620,964.93 &, JB& T2 —JZ XM R%N 104,899,877.99 76,
J& T =R AR ).

(ii) 2> S e T 2 K 8] () 2K AL 5y

X FUESR 52 5 i L T (K BCR AN T55 » 2 H B EE RS U L 52 5 A i R (LA BB A I 1R 52 5 AN R
BB TARRTFRATERG I, ARG AL TEM H 222 5 IR IEER H IR 52 5 s BRI IR) K% RS 300
[ALRE AR SR B ZE AT (K 8 FEE SN GRS — R FFAR AN (R B R ANl I A T2 fe
WA RISERESE, 52 AR SRR AN B 2 Fe O (L& 55 — 2 UOE 25 =R K

(iil) 2B =JR RN S EARBURIAIYIAE 5 S0

Too

() ARFFEERILIA RUMETF BRI &R TR

T 2016 4F 12 A 31 H, KRS R FFH ARSI LA o ETHER &5 r=(2015 4F 12 A 31 H: [H).

(d) AR Fe T B e m LA

AL SR BT A S R B 7 A G £ T LA B SGROURN A < 0 5, FLIK TN ELS 2 SR ELAR
ZAR/N.

(2) BrAsirEsh, BET™ R H A G0 7 ZU ] i Al 2,
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88 HWHEAAHE

8.1 HIAREEFAAER

SARAL: NIRRT

3 4
JF5 i H &R
LB (%)
1 R4 1,283,256,194.65 80.55
Hore B 1,283,256,194.65 80.55
2 ] 7 A 7 4% % - .
Hrr: fiip - .
B FFUESR - -
3 b B - .
4 SERIATAE ST - -
5 SN IR 4 il % - .
Forre SEEW =m0 D Y SN IR 5 4 ik
o . .
6 AT B &AM &St 194,816,556.19 12.23
7 HoAhs - 10 5% 7 115,095,510.24 7.22
8 At 1,593,168,261.08 100.00

8.2 MIRZAT WA R ER T AS

8.2.1 R WIARALAT W7 KA B N B R I 4L 5

SARAL: NRMIT

3 S PR
vz S N R E

A (%)
A PN S N 14 3,466,827.00 0.22
B KA 4.585,085.00 0.29
C il i b 850,758,255.93 53.71

526 jidk 40 7T
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R ) BYRUROKAE AN ERL L

68,317,835.14 4.31
Ayl 48,137,184.73 3.04
AT 61,279,663.20 3.87
b iibe iR eI TE | 4 8,815,325.26 0.56
{E 18 AL - .
BRSNS T ERSE s Z N &4 115,924.849.28 7.32
Rl 106,780.00 0.01
5 =k 13,280,442.88 0.84
G AN 55k 55 8,258,838.00 0.52
FFEERF TR AR S5 29,734,425.31 1.88
IKFI S IREEAN 2 FL 500 i BE 42.146,673.16 2.66
JE RS AZHRN HAD R 55l . .
HE . .
TAR 2 TAE . .
AL ARE AR R 12,682,667.76 0.80
e 15,761,342.00 1.00
&t 1,283,256,194.65 81.01

8.3 MR A A E LB ST E LB RN HE P R ET 4 B R SR A

SRR NRTT

o 3 4 B I
7 i ARG JBE SR AR & () ARAME
EEEHI(%5)

1 600814 BUMN AR 1,361,500.00 15,480,255.00 0.98
2 002616 KHHEM 670,700.00 13,373,758.00 0.84
3 002356 7 3 £ ] 542,793.00 13,135,590.60 0.83
4 300305 3 e 1,015,772.00 13,103,458.80 0.83
5 002006 F DR 1,161,492.00 13,008,710.40 0.82
6 002080 HA R 739,200.00 12,950,784.00 0.82
7 002671 TSR A 1,074,700.00 12,907,147.00 0.81

2 27 T3k 40 TU
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8 000702 IEMT R 946,470.00 12,871,992.00 0.81
9 000430 KR 1,048,464.00 12,801,745.44 0.81
10 600624 HHE g 1,477,615.00 12,707,489.00 0.80

E: WAERTRAMEARES R EIT AR ZHG, NG T AR 4 & BN UG
(www.cifm.com) FJEEEHRE IE .

8.4 MEH AR EBR R ASHE AR
8.4.1 RiHFT A& HIRIES T FE 2% 5HT 20 4 KIREE A4
SRR AR

A 4 R
Frg JiE AR JE SRR N N T FEEHE LA
(%)
1 600167 IFES 5l 41,574,235.47 3.98
2 300262 B2 K 5% 39,572,764.42 3.79
3 300137 VR CIEZNPS 39,085,076.00 3.74
4 002356 7 3 4R ] 36,808,821.37 3.53
5 300385 TIRMEE 36,124,519.93 3.46
6 300107 aE A 34,608,143.55 3.32
7 000523 MR AT 34,551,728.17 3.31
8 002454 a2 i 34,455,985.13 3.30
9 300140 =hE 33,425,804.75 3.20
10 300151 B R 33,102,987.77 3.17
11 300067 Gk 32,779,049.99 3.14
12 300139 Rl 31,826,252.41 3.05
13 002107 KRR 31,450,481.52 3.01
14 300040 JLMES 31,295,679.78 3.00
15 600889 A AT 30,707,182.02 2.94
16 300390 RAEIE 30,363,935.95 291
17 300007 DB LT 29,979,316.42 2.87

28 jidk 40 1T
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002096 T U8 R 29,914,470.96 2.87
000411 JERFER ] 29,189,579.52 2.80
000526 BHEKR 28,948,231.38 2.77
603003 Je Rk 28,604,703.04 2.74
300333 Ik HBHE 28,391,783.46 2.72
300167 1 R 27,796,398.30 2.66
300341 7718 HLS, 27,610,387.74 2.65
002487 KEHET 27,524,075.55 2.64
300332 F I8 27,521,197.54 2.64
300307 A KA 27,517,730.75 2.64
002172 WA 27,395,710.95 2.62
600599 REM 1% 26,509,270.91 2.54
300198 g N A 26,225,265.31 2.51
002370 WK 2 25,758,098.08 2.47
000605 i A7 25,245,973.22 2.42
300025 AN 24,985,694.40 2.39
300475 RrERHL 24,678,763.11 2.36
300042 BARHRH 24,634,090.78 2.36
002116 o [ 1, 24,531,097.03 2.35
002090 SR 24,529,798.37 2.35
002438 TLIR P IE 24,430,001.69 2.34
300354 FRAEA 24,254,377.00 2.32
300150 JLERZAEI VN 24,237,943.15 2.32
002018 A5 [E b 24,032,496.14 2.30
300123 KBH & 24,030,671.80 2.30
600268 LR H 23,902,122.41 2.29
600658 R 23,885,880.72 2.29
000952 N4 23,868,793.74 2.29
600829 AR FZ 23,763,572.17 2.28
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300112 M EE 23,690,625.14 2.27
300141 I HL S, 23,616,036.71 2.26
600099 Iy 23,450,600.62 2.25
000958 RITREVR 23,302,539.56 2.23
000906 Wi 23,145,331.21 2.22
002006 K DR, 23,131,387.92 2.22
002057 AR R 23,122,243.29 2.22
600858 R A7 23,062,561.26 221
002452 K& 23,012,733.67 2.20
600353 JESG 22,966,571.30 2.20
002616 KEHEM 22,749,971.51 2.18
000096 TR AR 22,717,322.62 2.18
000430 TKE T 22,593,813.41 2.16
600223 ERE 22,562,477.60 2.16
600168 O i 22,503,252.96 2.16
002295 RN E L 22,487,315.53 2.15
600780 T REIR 22,450,949.00 2.15
000990 WA 22,434,505.46 2.15
002401 W R 22,388,930.13 2.15
600097 ZARCAIE ]2y 22,375,734.72 2.14
300235 T ERH 22,335,780.88 2.14
002187 IE] 2l 22,270,166.93 2.13
600774 N SIEi 22,251,722.65 2.13
600114 R 22,250,132.92 2.13
300349 &R 22,246,762.46 2.13
002357 =iz 22,215,212.61 2.13
002200 oRAES 22,210,178.81 2.13
002469 ST 22,169,996.39 2.12
600387 BRI A 21,867,207.73 2.10
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76 603968 AL B 1y 21,849,153.65 2.09
77 000591 KFH#E 21,787,816.93 2.09
78 000419 TR 21,638,617.93 2.07
79 300049 A8 B A7 21,548,732.23 2.06
80 300312 FREA 21,484,918.81 2.06
81 002255 WS E T 21,415,894.80 2.05
82 300209 RERE 21,405,463.91 2.05
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