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RECIEZ7i8E F R - 145,701.77
SRS, 7415 1,772,621.11 2,726,889.38
Mgl - -
JSZ WA HA K 16,373.48 66,475.02
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IR U T ik 5 RUE 7 $% R S & 2016 SR 4F B ik 1 4 22

2 4 TR BT e - )
Fopth 5 7.4.7.6 - .
B Ett 261,454,040.53 322,050,719.27
AHAR FEER
SRR TR B R {ipa=)
20164E 12 A 31 H 20154 12 A 31 H
1 fiit - -
SR - -
A8 Gy V4 i £ - -
T AE e 47 f5 7.4.7.3 - -
S HA [ g 4 i % 7 3K - -
JRLASHIEZR I Sk 4,995,000.00 -
JRE A IR [m1] 35k 10,269.98 286,054.98
IVERESEPN L 325,322.94 396,796.49
LA 9% 54,220.51 66,132.77
IS B R 55 - -
A AZ 55 e FH 7.4.7.7 346,931.80 609,931.42
[ A A B 671,103.28 671,103.28
JSEA LIS, - -
JSE A - -
T2 AE TR 6 5% - -
Hoth 47 f5i 7.4.7.8 310,028.94 360,624.69
il etz 6,712,877.45 2,390,643.63
A& : - -
S G 7.4.7.9 155,208,510.47 156,363,843.94
ARGy B 7.4.7.10 99,532,652.61 163,296,231.70
EER AT 254,741,163.08 319,660,075.64
SRR E R 261,454,040.53 322,050,719.27

i #EUEH 2016 4F 12 H 31 H, 2 &0 %i#E 1.6413 Jt, 3 S0 4iLS %0 155,208,510.47 1/«
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7.2 FliER

St AR R TR & BRI 3 4
AARER: 2016 41 A 1 H% 2016 4F 12 A 31 H

Hfr: ARG
- A EERT LA
B H MES 20161 H1H=E 20051 H1H=E
2016 %£ 12 A 31 H 2015412 A 31 H

—. A -20,995,763.97 154,342,372.35
(W IFSUION 4,290,916.11 6,669,324.13
Horbs fEECRLEIN 7.4.7.11 159,841.33 197,297.28
ezl ISUYON 4,066,612.94 6,440,331.84
B SCRRUE SR RSN § .
STENIREE SRl RN 64,461.84 31,695.01
HoA AN - -
2.8 (R BL-"IEA)D 655,091.75 149,414,113.45
Hoe REER T 7.4.7.12 204,715.92 148,216,780.58
FEE I - .
DiErierd (&l 7.4.7.13 -20,295.34 336,132.80
BErE SRR SR BT I A - -
i ol e (&l - -
fiTE TH 7.4.7.14 - .
JBCRYS 7 7.4.7.15 470,671.17 861,200.07

A RMEEF U (FR LS
7.4.7.16 -25,974,596.21 -1,898,205.65

Wy

A0 (BR PA—5 451 - -
5. HAMYN (2K L5 IH 1) 7.4.7.17 32,824.38 157,140.42
W: =, #H 7,603,420.88 11,288,690.30
1. PR 3,710,474.69 5,085,490.35
2. fEE R 618,412.52 847,581.76
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3. &R - -
4. 25 7.4.7.18 2,860,732.88 4,568,608.29
5. FEH 63,537.76 383,155.65
Forbre Sz [A] < R 55 7 S HY 63,537.76 383,155.65
6. A2 7.4.7.19 350,263.03 403,854.25
=, FiEAS (SHREF-5H
-28,599,184.85 143,053,682.05
371D
e PSS H - )
M. #RE gl S5EHE)D -28,599,184.85 143,053,682.05
7.3 PrEENG (E&E THR
bR RIRER UL TR & AR R T R 4
A 2016 4 1 A 1 H# 2016 4£ 12 A 31 H
b ARt
A3
HH 201641 H 1 HZE 20164 12 A 31 H
DalE FRAEERE A B AT
— WIVIFTE F AL
156,363,843.94 163,296,231.70 319,660,075.64
&
. ARG EES AL
2 S AR B 8 OF - -28,599,184.85 -28,599,184.85
JAFIED
=, AMEEMHHRLS
77 A 1 4 4 1 A B B
-1,155,333.47 -4,868,399.75 -6,023,733.22
I fE I b DL 5 3
F1
H: 1LEEEHRIEK 30,283,328.18 16,295,559.75 46,578,887.93
2.3k <5 [P 3K -31,438,661.65 -21,163,959.50 -52,602,621.15
VU A3 1) 4 1 0 455
- -30,295,994.49 -30,295,994.49
A N FE R = A g 5k
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SR EZS) G ER D
PLe-"5 351D
Ti IR FT B E G (R
155,208,510.47 99,532,652.61 254,741,163.08
SIHED
L EEEEAT LB )
WH 201541 H 1 H& 20154 12 H 31 H
Sl S A4 EEFNE A HEW R AT
— WIVIFT B E A (R
236,825,423.63 104,941,238.25 341,766,661.88
SIHED
. A& E WA
H3E i E B E O - 143,053,682.05 143,053,682.05
AR D
VN1 B e
PR B R S v E A S B
-80,461,579.69 -65,237,048.98 -145,698,628.67
CHEAE WD LLe- 5 3R
5]
o, 134 e Ek 82,364,755.46 72,180,363.59 154,545,119.05
Bt A -162,826,335.15 -137,417,412.57 -300,243,747.72
VNN TR R I =
H N BE A A A
- -19,461,639.62 -19,461,639.62
S ERE) R ER D
PLe5EF)D
Ti IR FT B E A (R
156,363,843.94 163,296,231.70 319,660,075.64
SIHED

TR BT A 55 1R AL AR 7 o
ARG TS (F5) M 7158 7.4, MERER THI6H T ANEE:
SEEHEANNTIN: EOE, FEXTERTIN: &, SRS K%
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7.4 R
741 BEEEARFR

b P B R USSR A B IE S5 3 T i 4 (LA TR AR A B 4 7) 28 o [RIE 23 M B A B8 0 2 (DA T 14
e o BEIE 22 7) UE S VR PTCI20081 55 502 5 O T A% LR BERR XU 17 1 & B I S5 3 B ik 4 AR 10
HE) e, o EREARSE S HA PR A RR IR (R N RIEFERE SR B 5408 A1 R RBEEAR
MR G RN R SIS ) HTTATFHEE. RIS ARARIFRA, FEBRAE,
BB S AR A B 4 B 4 N R T 1,423,050,546.77 T, M2 M 47K G ok 25t I 55
FITA PR A ] 3 A4 HH R B 7 (2008) 56 062 536 B4R T LASGIE. G EHER 5% %, (RREEMR
S ARG BAF AR S 5 4 AF) T 2008 455 A 21 HIERARL, HESFRAEMHEEEN
WA 1,423,318,139.20 {3 = An 4, Horb W5 A B4 & 267,592.43 1 FE G il A G ) 5

SEHANN ERERESEHARAF, ESEE N ETHEAT RO A RA .

3

MR (e N RS RIS 35 5 40100 A (R B BEAR U PR A B S R R S & 3 & B [F
[ R, ARSNBEEANRE RIFREIMEN SR TE, SRFREANRERT ElifRE. 5
Fi SERE S ER R EE 2 R VPR SRR AR SR TR AR R G PR R T L] g
GV 40%-70%, {5t B L e A4l T2 25%-55%, FEARFFAMIS T34 B =i 5% 14
s B HE—F LA M BUR 7. AR S HR E R R & B i E AN BT A" R4, 80%
DAL SR 4 R 7 IR T R BT T I A E A . ARFE G IE ST LU E g )R 300 FE Al
i % X50%+ _FE FE R H0l s % X50%.

AW S5 AR AT G L BN AR BRI e B IR A R 2017 4F 3 [ 29 HAtbEdR

7.4.2 SRR ) A

I 4 (I 5 AR AL IR I G T 2006 4F 2 A 15 H K UG IR ARAG K (ol 24 v D) — Jo A v
Y 2% TR S HE I KA S HE (BA R A RRe Al 2 dE ) . o B 2 A 1 GIESR iR 3 4
5B XBRL B A 3 5 <A BEHR S AR BER 5> ) | o RS $5 58 e Gl Pl (LA faTR o [ ik
GV WA CIESF PR B G T VS48 51 ) BB U T VR A 2R E 5 5 8 B 4 At
S FILEW S IREITE 7.4.4 BTN H b EREN 2o rp 5S4l B2 A (0 S E % 7V ) 3
SATE IR AE Sl o

7.4.3 BAEANY S K HAl AR S e i 7S
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AHe gz 2016 EFEM S5 ARRAT & b 2 THAENI A EESR, Fsk, e Bt sk 1 Ak 4> 2016 4K 12 7
31 HIIM 55 IRDL LA L 2016 4F FE (4078 R AN i B AR B DL A5 A 545 2.

744K REFFRARSTESR. St 5800 —HEEREHE BN
AREEARE IR S TTBER. 21T S Rk — I8 R s A — 2.

7.4.5 SHBORASTHETHRE DR Z5EE ER P
7.45.1THBURZ T UL B
AFEG ARG R KA ST BORAEE .

7.4.5. 28T HE TR 5 B UL B
AFEE AR R K E ST,

7.45 34 FIER P
AT G E AR W IF) T A0 B ) e 24 T IE .

7.4.6 B

MR B [ F 8% BRI BI[2004]78 5 (MBOH. KR R G TAES B 55 S R
SREEAD WMBL[2008]1 5 (kT AR T3 RiE TR BURKE RN . WHi[2012]85 5 (5T 5 1
A B R ZER Z A N A BB A S @ ) I Ai[2015]101 5 (5T EiiAa ] iE AL
FIZE A N AR BBCER A G IS A1) . Wi[2016]36 5 (9% T4 I HE T 2 b A U 3G (A i A
FIE %) WAi[2016]46 5 (5% T-8E— 0 W 4 T HHE T & o ik R < Rl A SR BCSR Bad A ) . AR
[2016]70 5 kTR [F) AT RS HEE BB A A FEIB AN D B HLARAH ST BV A 52 55 # 4 ,

FEEBIRSNR R

(1) T 2016 4£5 1 HAl, PURATHG T LRGN R TEBALNGER, AMESCE LR
XHIEZFBEBT 2 e BN IE F 2 SR BRI RAEENLFL. H 2016 45 H 1 Hil2, &
Rl H G0 E LB SO SN I BB . SHIETR IR e BN IS I3 & SRR B AR LRI S
AEMGEBL, X EGT 7Bt LS < Rl R ML AR SRR S SN TR S AEHE (B

(2) X NIEZF T 37 P AR HOUSON , BLIE S BER S BRI ION , ORI 2RO,
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R HIALE N AN, AR AL AL

(3) X HEEHUAR A ML BF MU, B d AAT (537 A Al £ 7 2 < SRS AR AR 20%
AN NPT B . X 3k AT 24w B B S LA T A, FrBOBIRAE 1A BLN(E 1), Hi
SRR BE NS AB T AT: FRBRIRRAE 1 M H UEZE 14R(E 1)), Fid% 50% 1 AR
INBTRAT FFROUIRE 1 ERK, BRI AFTEEL. WEERAA M LT AR RER, W5
WASHIBEE S RO, 1508 R e TR, FRIBOmT IR) B AR A% FUE TS, MR ZE AT IS 1B 2
2T RN GRS BT A% 50% 1+ N NNBLIT AT, RTS8 —iEH 20% IR R HIEN N TS Bt

(4) FE< s SR A% 0.1% KB Z BN

7.4.7T KEEH XA

G EITERL, RN ARSI EE2E 5y ENTERL -

KT AR EARFEERR
HEFHN ., FEMBICH . TR
R o T A A SEHAN &ﬁmjmﬁ SHE
Hh [ R ERAT B A PR 2 ] (b [ R ARAT) EETEN. EEMEIH
FiEEPRMEFEAE R A A (¢ LIEETT) FE NI AR
JEERR B i B (e [ ) A BR A F ks IN iR

LR R IB 4 IR A 7

Ha BN IBR Bl EPAME AR
Au PR . FEE BN

vl s 57 A BEAT R 2 ] B E N T A

_EARBEAR B P () A PR A B EHNB T A
N B E N BOR L EMEFEA R
= PR i
. FEEHNBR L EMEEA R
WEEFI TS L LA AR

b EA T AL AR A AR AT

J.P. Morgan Investment Management Limited

SE G A BB AR AR S P e B (3 )
e UNSEC IO

J.P. Morgan 8CS Investments (GP) Limited

T 4 PO AR P R 7 B ()
A R B A

M 1 IRIRHRAZ B AR IR MV S5 E P4 — AR L 25K AL

2. MRAEWHAERAT T 2016 4F 3 F1 16 HIARATH (LR A A RARAT Bt A PR A 7 % T 24T et

Py

S
i

25 22 i3k 36 1T
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AT ERATIRO MK G M) ZdE. T 2016 453 A 15 H, REEFECEM AR LA &
WWTEL, SO R BT IER T2 A .

7.4.84 4R 5 R K b4 BT LU IR I SRBR T 3 5
7.4.8.1 KB X5 HITHAT IR 5
Teo

7.4.8.2 REKT I
74821 HEEHRE

A NRMIC
ENH AR E R B ]
A 20164E1H 1H £ 20164E12 | 201541 H 1H %20154E12
H31H H31H
2 )R M PR < N S A PR B 9 3,710,474.69 5,085,490.35
Horbe SO E LRI 4R 3% 717,238.20 916,756.15

T SRS DAL & B IR A A IR BN 37— H 28 & W77 13HE 1.5%4F
WRIE, BHRWTERE®GHAIK, %A HiH AL A:
H & BRI =0 — H &4 513 X1.5%/ 99 R

74822 R&EEER

Hh: ARG
ENH AR FE AT LA ]
TiH 20164F1 7 1H 22016412 | 20154F1H 1H £20154F12
H31H H31H
R A B B N SO TR B 618,412.52 847,581.76

T SOREEEAEE AP E TR ERAT LR Sk al— H R &5 3HE 0.25%FE PRt 5, 12H
FitERA AR, %A HitE A 08

HAEE B =B — H 2R 3™ 1 X0.25%/ 44 R AL

7.4.8.3 5RBET7HEATHRAT IE] RML T3 B35 (2 W) 22 57
T
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BRI R S

RN AR HL 4 2016 AEAF R 5 5

7.4.8.4 ZFREGTBEAESKBH
T

7.4.85 HKETTRE FIRIT A RBUL SR LR BB

ph: NRMIC
EN:Y A B AT B S 1]
BT A4 TR 2016417 1H 220164E12 310 | 2015414 1H % 20154125131 H
JAAR AR ELEIISUON FAAR AR B GEIISUION
o [ TR ERAT 13,130,580.97 141,582.31 10,087,348.47 169,291.89

T AIEEHRITAK

T AR AP E TR RAT R

7.4.8.6 AESHEREHNS 5XREAHIEFHIHER
Teo

7.4.8.7 FABSKRBREZ 5 BRI B
T

7.4.9 #AR (2016 4E 12 A 31 H) AEEFHRIRESZIRIES
7.4.9.1 FIANGHT R/ RIS T HIARKA FI9E 2 RiES

s FARAT FDLA R R .

SRR NRTT

7.4.9.1.1 ZRRIEHEH . BE

i i 5 Rz CIF2 FEZR N | BHRME HE IR HAR %
ARG B2 NEH bl =] et mig By (Bahr: ) | A HESH &
601375 | HFiES | 2016/12/20 (2017/01/03 | Fif Ak £ 4.00 4.00 26,695 | 106,780.00 | 106,780.00
603877| KF1 | 2016/12/29 [2017/01/09 | Frfk Emi| 21.30 21.30 3,180 67,734.00 | 67,734.00
300583 | 4B/ | 2016/12/29 [2017/01/06 | Hifick LT 40.29 40.29 1,582 | 63,738.78 | 63,738.78
603035 | ##WAME | 2016/12/27 [2017/01/05 | Hifk LT | 10.44 10.44 2,316 | 24,179.04 | 24,179.04
300587 | Kekf | 2016/12/28 [2017/01/05 | Hifick | 14.11 14.11 1,438 | 20,290.18 | 20,290.18
002840 | 5t fy | 2016/12/29 [2017/01/10 | ¥ A b7 6.55 6.55 1,814 | 11,881.70 | 11,881.70
002838 | i& B # | 2016/12/28 [2017/01/06 | Hifick LTii|  15.28 15.28 681 | 10,405.68 | 10,405.68
300586 | EBHH4 | 2016/12/26  [2017/01/04 | ¥4 L1 9.30 9.30 1,006 9,355.80 9,355.80
300591 | /HT | 2016/12/30 [2017/01/10 |HiftAk £ 3.07 3.07 2,397 7,358.79 7,358.79
300588 | EEzE{5 KL | 2016/12/27 |2017/01/05 | #ifek L 4.94 4.94 1,380 6,817.20 6,817.20

Ve RG] PR e SOTBIMARERIKR, I #W_ElE W~ — R o7 kA7 8 i
I o AP GOy — R N B 35 52 F A g i, AR 2R 5 BT 2 =] 2810 H

24 11
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NP E , FERTRE LT 5 2 IR A ANGE B A%l AN ARHES 5K
AR BC BT, AT AERIC H 28 e BT H 2 [ AN BE B s il

7.4.9.2 BIRFFA HE TR RBE
AL NIRRT

ik
WE | mE o g | mpT ik wk  |&

pRRER | B () \ \ ‘
wE | &% A g | W | ERO ARk EEm b
002509 | K H%| 2016/09/21 HRKHI | 12.53 A5 AN 598,020 7,391,705.60 7,493,190.60 | -

TE: ARG AR 2016 F 12 [ 31 HIERFAG LRI A (1 S S T00R] e 7 25 s R M i 4 1 4
PSR s 2RISR AE Flr A AT ST BRI Ja , aexs S Btk R

7.4.9.3 BRI IERIWR 5 HE AR K5
7.4.9.3.1 BATHE T HMZRIERE
T

7.4.9.3.2 X5 B AZRIERE
T

7.4.10 5 B T BB AT S vHR R T 2 Ul B B Al 0
(D) AfeihE

(a) i TEASRHHE TR
N RAMETHEERPTERZIR, BN A SSOHE T BT 5 B 525 SO BT J& R AR JZ K
PE -

F IR AFER P S GHEE R T LR EB R.
IR BRER R N M IR B8 7 B0 i LR B AT L R B A fEL
IR AR B AN AT I A\

(b) FFELMILAA A T2 S T A

(i) FEXREHTAEARNE

T 2016 4F 12 A 31 H, AEESFEHHIUA RMETHE BB NSRS S v =g T8 —
JEIRIIARETN 149, 918, 487. 52 7, BT 5 R IRIMARHA 80, 968, 302. 57 7, LB TH=ERMIR
(2015 4F 12 H 31 H: H—/2¥k 179, 989, 763. 69 Jt, & —F 1k 126, 829, 053. 16 7T, TLHE=/ZIK) .

(i1)  ASHHE TR K6 E KA,
XHFUESR A 5 Bt LT (K BER AN G5 »  HE IEE KSR TE L 58 5) AN R (RL A BB A5 I 1) 52 5 AN KD
BB TARRIFRATER I, AR AL TEMH 252 5 KRR H A 52 5 A& BRI 1) K PR 5 30
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[ALREAR SR AR B A SR SN — JZ U0 FFARYE A48 1A 5 PR A AN DM S A AER 24 e
IMELRISERREIEE, A A OQIBE SR AN 1737 28 SR ELIV R 28 — )= UOL A2 2 =R IR

(ii1) =R e E AR A AL 5 &80
T

(c) ARFFEIUARA SEHE TR M e i TR
T 2016 4 12 A 31 H, ABL e RIFAARFFE M LA SO E TR e B (2015 4 12 A 31 H: 7 .

(d) AL SehrE v 1 i T A
AL SO EL T ) < B 7 R 445 2 B 5 S SGERURT HLAt ek £ e, LT A (B 55 2 Fe A (EAR
ZAR/N.

(2) B FetfEsl, BET 7R H AL G w5 B U] A Ho A S 2T

88 HWHEAAHE

8.1 JARESH ™ HE KR
EEs: AR

i3 4 e
FF5 i H &R
LB (%)
1 R4 157,740,219.29 60.33
Hope B 157,740,219.29 60.33
2 [i] 5 Wi 2l 4 % 73,146,570.80 27.98
Hrr: fiip 73,146,570.80 27.98
B HFUESR
3 el ks gty
4 SERIATAE ST
5 SR &R vt 15,000,000.00 5.74
Forre S =m0 D 1 SN IR 5 4
A0k
6 AT MG B &AM a1 13,691,953.69 5.24
7 At 2% T 1,875,296.75 0.72
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it

261,454,040.53

100.00

8.2 HIREATW A RIBEREAS
8.2.1 R E WIARALAT W o KA BE N B R I 4L 5

SRR NRT

i B 4 B P
R 1725 NRME
EEEBE (%)
A Y N N2 5,428,219.00 2.13
B PRI
C g b, 113,029,507.26 44.37
D L 0. R BOKAE =R R 5,160.359.12 203
E = 24,529,095.35 9.63
F HRRE 5,608,128.86 2.20
G SIS AEAIEL
H {15 A O
| B EAEH . S BRI S 3,878.129.70 152
J B 106,780.00 0.04
K el
L R BRI 25 e 55l
M BT AN AR 55
N IKFI S IREEAN 2 IL 500t i B
0 JE RS B EAH A R 55l
P HBE
Q PAERE S TAE
Al ARE G R
S e
&it 157,740,219.29 61.92
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8.3 IR FatHE b e B 15E b5 KNP BB+ 42 B SR A
SRR AR

P T
Feg | B Ji SR A PR HE(K) A A
1B 451 (%)

1 000400 YRk S, 471,600 8,559,540.00 3.36
2 000639 [N 328,492 7,972,500.84 3.13
3 000018 PP A3k 741,280 7,931,696.00 3.11
4 002353 AT W5 371,000 7,531,300.00 2.96
5 002509 RITHR 598,020 7,493,190.60 2.94
6 002332 i 24 571,337 7,353,107.19 2.89
7 002053 = ReR 368,800 7,077,272.00 2.78
8 002456 KK FEE 181,152 6,209,890.56 2.44
9 600567 L R0 1,590,100 5,756,162.00 2.26
10 000998 [ =y 253,300 5,428,219.00 2.13

e WEERT ARG IHRES BTG RGN, N s 88k T A 48 3N b
(www.cifm.com) E‘JEFET&%IEIO

8.4 MEHAMES T HSHERZRS)
8.4.1 RIFLNSHE RIS ™ 1F{H 2% BLHT 20 44 KB A4
SEA: AR

o7 A 4 B
5 Ji SE AR Ji 2 A4 R EN ] S DN P HE LA
(%)
1 000018 PP IR 17,075,076.40 5.34
2 002503 T4 14,734,919.07 461
3 002380 Azt i 13,512,342.91 4.23
4 300302 A R 13,504,298.20 4.22
5 300479 fi S BT 12,276,881.14 3.84
6 300351 TR DT LA 10,912,783.62 3.41
7 600477 #%@Hﬁ 10,134,519.41 3.17
8 002631 IR AR 9,160,296.20 2.87
9 002341 Ry S5 8,969,039.51 2.81
10 002001 BN 8,820,169.15 2.76
11 300360 JEAERL 8,672,345.14 2.71
12 002456 KR FEE 8,644,868.26 2.70
13 300221 WERH 8,642,944.50 2.70
14 300197 P AR 8,527,071.00 2.67
15 300073 AR 8,338,708.52 2.61
16 000639 75 A& 8,204,504.64 2.57

28 jik 36 7L
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17 002191 3 ey 8,113,041.00 2.54
18 603799 2y g |4 8,104,242.35 2.54
19 002626 IR 8,090,513.01 2.53
20 002582 U ARAR 7,979,616.27 2.50
21 002332 i 24 7,815,393.52 2.44
22 000400 YRk A 7,813,446.00 2.44
23 002353 AT A 7,442,163.75 2.33
24 002509 RITHR 7,391,705.60 231
25 002546 BT 7,291,360.93 2.28
26 300231 BERH 7,258,557.20 2.27
27 002245 BN E 7,237,570.81 2.26
28 300198 Py 7,133,568.83 2.23
29 300408 =AM 7,066,361.50 2.21
30 002519 R T 6,973,578.30 2.18
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