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S 0.997 JT.

7.2 FjER

2tk ERERREBUEFRA R F R RS
AAREW: 2016 41 A 1 HZE 2016 4 12 A 31 H

Bfr: NRTG
P AR
H MES 2016 4F 1 H1HZE 201541 A1 HE
2016 £ 12 H 31 H 2015 4£ 12 H 31
— A 20,556,885.46 169,582,836.15
LA 20,124,284.78 42,884,706.43
Hodr: AEFRLEIRN 7.4.7.11 603,365.90 8,587,460.27
e IISUVON 14,851,685.69 15,296,283.48
EPE RFIESR AR RO - .
SENIRE SR = URN 4,669,233.19 19,000,962.68
HoA RN - -
2T AT (R LA 11,959,687.96 116,299,147.70
Hope BRI 7.4.7.12 14,204,811.80 114,764,525.02
e (&l - -
s BTl as 7.4.7.13 -2,738,967.30 1,439,183.15
B SRR SR B I as - -
it et & - -
FrHE T R e 7.4.7.14 - .
JBERYS 2 7.4.7.15 493,843.46 95,439.53
3 ARMEZFU R (FR L5
7.4.7.16 -13,332,346.13 4,242,905.92
e (D)
A5 RS (HR LA — 5 4551 - -
5. HAIN (kLA S IES)D 7.4.7.17 1,805,258.85 6,156,076.10
W: = #H 10,545,698.42 32,759,459.32
1. EE IR 7,601,922.01 23,219,224.98
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2. fFBE® 2,111,645.05 6,449,784.80
3. eSS T - -
4. oA 7.4.7.18 365,665.93 2,212,199.20
5. FEH 210,963.65 652,683.14
Forr: ST R G b B S 210,963.65 652,683.14
6. HAihZH 7.4.7.19 255,501.78 225,567.20
=, FEESH (TREM-5IE
10,011,187.04 136,823,376.83
)
Wk TSP H - -
M. $RE (BTH-"SEHE)D 10,011,187.04 136,823,376.83
7.3 FiEENE (BE&ERE) IR
bR ERERREBUE RS AR RS
AR 2016 451 H 1 H% 2016 4F 12 A 31 H
Hhz: ANRToG
F:S
WA 2016 4E 1 H 1 HZE 2016412 A 31 H
ST S AR EFHE FrAEN R AT
— I B AL (B
1,811,992,140.21 53,858,480.34 1,865,850,620.55
SED
. AWM EES L
3 i E AR B H O - 10,011,187.04 10,011,187.04
WD
=\ RMES B E S
77 A 1 B 4 1 ME AR B AR
-1,205,989,715.67 -3,958,200.96 -1,209,947,916.63
B D DL 5 3
%)
Hp: 1S HIER 624,200,603.78 4,056,602.51 628,257,206.29
2.5 Rk -1,830,190,319.45 -8,014,803.47 -1,838,205,122.92
VUL A J0 o) 6 < 4 - -61,778,655.41 -61,778,655.41
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B N5 BE A E A
S ERE) R ER D
PLe51E 5D
T WIRFTE & (5
606,002,424.54 -1,867,188.99 604,135,235.55
SHE)D
L EEREEAT AR
W H 20154F 1 H 1 H&E 20154F 12 A 31 H
SEife 4 R ECFE ABENEE T
— . WIWIFT A A B (S
42,555,460.69 5,938,366.40 48,493,827.09
SHE)D
. AR EES A
HI3E e AL OR - 136,823,376.83 136,823,376.83
AR
=, KR ESHEL S
P A B3R G v E AR B B
1,769,436,679.52 318,059,038.87 2,087,495,718.39
CHEAE WD BLe- 5 38
)
Horr, 134 HMER 6,327,042,692.70 595,456,006.62 6,922,498,699.32
2 34 -4,557,606,013.18 -277,396,967.75 -4,835,002,980.93
DU A 1 1) 2 4 03 i
B NS B A IE A e
- -406,962,301.76 -406,962,301.76
SR EZS) G ER D
PLe-"5 15151
T HIRFTE &M (5
1,811,992,140.21 53,858,480.34 1,865,850,620.55
SHE)D

AR BHE NI 55 1R B AL R 7)o
ARETHY (F5) N 71274, WEIREDRTHH5TNEE:
HEFHANTIN: B0, FESUTERTIN: S8, STPafasi . ki
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7.4 REMRE
T4 1BESEAEN

R BER R B IR A B AR U R (DL R IR A4 )R IR IR E B RS (UT
AR« ERER &7 VEMVFIT[2013]821 5 (SR TAZHE LB BEMR R AR F2 0 & RUE IR R R L 534
(L) A%, i AR BRI S A IR A FKHIE (PR N RILRIENES R 3 k) A (e
MR B IR AN G IS TS G ) ST ATF 5. RIS NRAATF G, FEHIRAE,
BRSBTS EA ARG £ B L4 439,211,938.71 JT, WA AEKIE PRSI S5 T A R
0N F] A K TE ORI (2013) 5 403 B IR BHRG T LA K EIER &%, (RERKEE
FIRGBIESH RIS IS AR T 201345 7 A 18 HIERARL, 4 AR M3 S 144
N 439,284,482.30 B GAnA, A W B GRS & 72,543.59 M BB @, AREBHEGE A

NEBRERBEGERARAT, T8 N ERBARIT B m AR AT

A (ST _EARBERR R IUAE TR 5 BRI R RN C R BB BEE &SRR A% ) Mk
PBERR ORI IR A T IE S B L AR SR (A CHE, B 2016 4 2 H 15 Hilg, A&
P g B Y L TS 1] 3 FH RIS 65 ik 95 R S T7 RO AN R], R 2R S 3 B AN RISl o AR 553 R
IS ST i 00 9 FH P 2 < 03 00, Ry A\ SRR G 3 s AR 3138 < 53 7 vh TR A 5 IR 55 9% 0 2 < 43 00
MRy C RIS mEl. AFe AR CRIEGMBMMAIIARIRAE, IRt B SMEE. &
BENTT E AT FE ) ik S 3 B a1, (B SR 3k < 3 A0 TA) AN LA 8k

MR (A N RILATEE SR 8 0T A 60 ) A R R BEAR R EAE F2 IR & AR R 4 Bt L S I A R )
(A SRE, AHE 4 BB E N BT RISV Gl TR, GG E P ik AT B i 32 (& e
B BN B A IR M A T S BGIE 533 S5 ] 5 Wit 5 < it T R (B [ £t
RATENR . S, . ARG IR, TSGR (T 9 B S TR). RS,
NV FAEEGT . R SCRFIESR . iR I SRAT AR SR LU E A IS b I 22 o v S S4B
HAbGmTH ., AESWHRGEEE Oy BEERERRT = 5T 0%-40%; fiZF. P4
AR SR T H SRS TR 1 BT 60%, Hrh 4 B HAE— S LA IEUR B MK T
B R PE AN 5%: PO LSBT E N 0-3%. AEEE IS . —ERIRITE
HAF R 2 (B =) +1%.

al

R AR R AT SRR S E T B ERGE S E AR AR T 2017 48 3 7 29 HAtbHER L
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7.4 22 THRR K H IR

AT G (I 55 4 R A BRI RS T 2006 4 2 A 15 H X LA IR ) (dialk 2 vHE I — A
WY B IR HE N AR HE (LU AP “ Al v 7 )y o IR N S ) CUEZR 4% 8 5
& {5 PR XBRL Bt S 3 5 <l MFEEREIR > ) o ENEZR B A ell B 22 (LR i AR “ o
[ B ol 2 7 YA ) GIESF IR e 2 TS 551 51D (R BER R I 32 1R & IR 3 5 4
EHEEE ) MFEW S IRARINE 7.4.4 AR i b FERIENE 2 op R 2 el B2 KA A SSHE K& e vF
I3 AT M ST 55 HR A G il o

=

7.4 3EAFANY S B oAt A SCHi E i A B
AHe gz 2016 EFEM S5 ARRAT A b 2 THHENI A EESR, FSk, e Bt sk 1 Ak 4> 2016 £F 12 7
31 HIIM 55 IROL LA 2016 4R (4078 R AN i B AR B DL A5 A 545 .

744K REFFRARSTESR. St 5800 —HEEREHE BN

AIEEAIRE IR AR ST BOR . Sl 5 il — W R R & — 2

7.4 52T BURMSTHE T DU E 4 IERH A
7.4.5.1THBURZ T BV B
AFEE ARG R KA ST BORAEE .

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

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

7.4.6BL15

R BGE . ERBLS S RIMEL[2004]78 5 (FBCER. B SR 55 5 Ja 5% T IEF5 350 1 ke A WA
SREEAD WBL[2008]1 5 (kTR TR BURKE RN . WHi[2012]85 5 (5T 5k 1
A B B ZER Z A NS BB A S @ ) I Ai[2015]101 5 (5T Eiia ] iE AL
FIZE B NI A BB AT 5C I B A ) W Bi[2016]36 5 (0% T A T HETF 2 b Bl U E 35 Bl A
FIE %) MAi[2016]46 5 (50 T-8E— 0 WA 4 T HHE T & o ik R < Rl A SR BCSR Bl A ) . AR
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[2016]70 5 (kT ERABUR FAE RAEHERIBCR AN EIE AN K H A AR I BIE A S 55 -4
FEBISR 0T

(1) +2016 45 A 1 HHl, URITHETAFEREARTEWBAYUTER, AEUCE L.
SHIEZF B G BN S I e SR BRI IR RAEENL L. H 2016 455 H 1 Hilg, &
Rl H G BNV B SO SN BB . XHIETF B B NI I G SR B AR LRI S
AEXEERL, Xt 5B 67 LS <R R P AR KA S SN TR S fIEHE R

(2) X3k MAEZ T3 AU AOUSON , B4 SRR S Bom I Z A ION , 2B ZERURN
7= AR MO S AR, ARSI i A5

(3) X AEE AR I ML BEF MU, B d AAT 5357 B Al A 7 2 < SRS IR AR AR 20%
HIAN NFTRBE . X 3k BT A W B B S LA, R BOIRAE 1A BLN(E 1A )R, Hi
SR PR8N BT RAT: FRBRIBRAE 1 AN H UER 14R(E 1)), Btk 50% T AR
IBTRAT FFROUIREE 1 EK, RN ANITER. MEERA N LT am RER, WEEE
BASHIBLE . RO, 158 ER e TH R NBE, RO IR) B R4S ER T3, AR AR AT IS OBRLE
L RN GRS BT A% 50% 1 N NNBLAT A, LIRS 4 —iEH 20% IR R HIEN N FT3BL.

(4) B HBCEHZ 0. 1% B RSB ER AL Gy EITERL, KN BEREAMEUB SR AL 53 ENTERL -

TATREEH R &
SR 4 A
. L . e
B 4 BRI A =HEA Eﬁﬁgmﬁ =
TR A AT B TR A 7 (o A Ty STy Ty}
o B LA WA (L) NI
L 2 0 (5 ) 5 R e R

FIER AR R FEARAT R AT BR A 7] (I AARAT” ) BB NRBR Bl EBMETE R
NE BB . BN
BB N BR ity [ PR E FEA R

FEBEEHARA A

A 24 7
T N (IR 10 o 3 FE A
i L B 1 22 S A TR A \
g R 5 T2 A TR A ) T
I R A A SR T4
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R E(E ) AR A A REEHEANNT A

BB BN IR B AR EEAR B 7 A PR (S [H])
A PR FEH A A

BB BN IR B AR BEAR B 7 A PR (S [H])
A PR mEH A

J.P. Morgan Investment Management Limited

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

T 1 NIRRIKRAT 5y 4 1R H M 55 Vi Bl P A% — IR Ml 26T 3

2. MRARTBRARAT T 2016 47 3 16 FIURATH) (I A R AT I 4T IR A R e T RAT I
STt BRI 5 2 AR B e PSRRI A D TR SRAT AT B 0 S 7 B e 5 0 L4
RS 2 I VFPT (201512677 5 (X Ttk L A5 R ARAT IR 0 L 24 ) -t SIS A B 24
R R AT RO L) . T 2016 43 15 H, LBEFEC SR T AR TRTEE G T
Pk, RHRAUT ORI T AR .

7.4 8% 341 J 47 BT LS IR B SRR T A S

7.4.8. LBIE KRBT 3L 5 BT BT IN AL 5
T
7.4.8. 2B 1R
7482 1B EHR
A ARG
ENEH AR FE AT B ]
A 20164E1H1H £20164E12 | 201541 H 1H %20154E12
A31H H31H
2 R A TR R < I S AT ) B 7,601,922.01 23,219,224.98
Horbe SO E LRI 4R 3% 242,083.15 599,229.31

TEe SO E BN EBEEEAR L 6 PEAT PR 20 =) (R BN SR $2 AT — H RE e B8 7 1+ 0.9% 1 4F
PRI, BHRUETA AR, A HitEARA:
FUE BRI = AT — H 2 5l X 0.9% / HEEREL.

74822 E%H
Bhr. ANRMt
A HA AT B A)
i H
20164F1 H1H £20164E12 | 201541 H 1H £2015412
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H31H

H31H

IR A R NS R

2,111,645.05

6,449,784.80

T ORGSR AP EE WHRAT IR Pl — H &

Rt EGA AR, B3 HitEARy:
HFLE S =11 — H e 5™ H X 0.25% / H4E KA

7.4.8.3 5 5RBKT7 HEAT BRAT 8 R M T 3 O 55 (5 1B D) 22 5%

Teo

7.4.8.4 BRETT R ARSI E
Teo

7.4.8.5 HISRERT R E KIBAT sk RBUR S AE AL B W

e
ot ke

FEVE 0.25% ) 4E 2 R, 1B H

Hh: ARG
ENY A BE AT EL A 1]
BT A4 TR 201641 H1H £20164:12 31 H | 2015419 1H Z20154E12H31H
JAAR AR ELEIISUON FAAR AR B GEIISUION
o [ BARAT 63,441,587.30 352,192.99 | 152,765,812.83 6,480,224.21

TE: G RTINS SIS N P R BRAT R, LT FNME AR .

7.4.8.6 AESFERHEHNS 5REETTRHIERHIBRL

T

7.4.8.7 FAhSRECA 5 I H DL B
T

749 K (2016 4 12 A 31 H) AEEFHHNMEZIRIES
7.4.9.1 R\ & 48 &AL T BIR A MR8 2 RIES:
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7.4.9.1.1 ZMUEHRI: BE

HIR
S it BTh . VIEZIR ) = KR KR
. EH ffE . . .

v AR AgH eyt Mri% s (FAhL: 1Y) A S & {E BB
601375 | FFJEHES | 2016/12/20 2017/01/03 A BT 4.00 4.00 26,695 106,780.00 106,780.00
603877 KF5 2016/12/29 2017/01/09 A Bl 21.30 | 21.30 3,180 67,734.00 67,734.00
603035 B R 2016/12/27 2017/01/05 A LT 10.44 | 10.44 2,316 24,179.04 24,179.04
002838 | EEMEfr | 2016/12/28 2017/01/06 HEAR 15.28 | 15.28 681 10,405.68 10,405.68
002840 | 4ty | 2016/12/29 2017/01/10 HAR L 6.55 6.55 1,814 11,881.70 11,881.70
300586 EJISEIY) 2016/12/26 2017/01/04 A LT 9.30 9.30 1,006 9,355.80 9,355.80
300591 JHLY 2016/12/30 2017/01/10 HER 3.07 3.07 2,397 7,358.79 7,358.79

7.4.12.1.2 ZRIEHER: HF

‘ X - ‘ kS

S it Th . VIESZIR ) = K K

. EH fE . . .

v AR AgH eyt Mg e (BhL: 7K) RS B & {E BB

112465 |16 J8# 02 | 2016/10/26 2017/01/18 A b 99.99 | 99.99 20,000 | 1,999,867.62 | 1,999,867.62

e S AR 40 SOTF B IeEE e, e M _E Bl R — o U T BBl . e

He G AF N —BOE N BURIE S B E AEHGET I, ARG FE 5 T /] pr T HW W I RE ,  FEHTI
EWERIZE RN ARE B il BESVEAN ABBE 25 M AERECHI TR, MOoFT ke H
i LW HZ AR ik, tbAh, BT RER T E, AhPEIER 2 (EHAR

IS RATEHEINE) MVERAE AT AT

7.4.9.2 SAARFFA 10 o hi e i 52 PR P 2R

PR RIIBEER B RAT A R 2 HEE 12 4 3 WA He L.

SARAL: NIRRT

W= B o wRME | mm 5 15t ik ik
R HR () \ \
1R 4R A B4 A3 B RARE | EEAE

000166 HT 7R 2016/12/21 HRHI 6.25 2017/01/26 6.29 106,500 695,693.81 665,625.00
000750 EMEAN S 2016/12/15 HRHI 6.97 2017/01/20 6.27 71,800 522,371.00 500,446.00
300104 SRARA 2016/12/07 HRHI 35.80 2017/01/16 36.88 10,000 463,815.38 358,000.00
000540 R IR 2016/11/28 HORHI 6.93 2017/01/03 7.00 43,400 306,413.00 300,762.00
603986 JE 5 Bl 2016/09/19 HARFHI 177.97 2017/03/13 195.77 1,133 26,353.58 201,640.01

TE: ARG HE 2016 4F 12 [ 31 HIERFA LU A (1 S QS T00R] e 7 25 s R M i 4 1 4
PSR s 2RISR AE Fr A AT ST BRI BRJa , aexZ H Btk R

7.4.9.3 BRI IE B WAL 5 FAE IR R
7.4.9.3.1 AT R T B i35 IE B W

p
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7.4.9.3.2 R 5 Fi i 5 f#55 1IE Bl W

T

7.4.10 F B TEMBM O Hr& it HRR T ER AN EAREIR
1) ~uahE

() &k TAXSRMETERRITE
NFMETE R RPTERZ I, B A SSUHE T BB 5 R =2 SO A BT E KR Z R
HE :

BRI MRS B G T R T3 R 2 TR B A
SRR BRES— R N AEL AT O 587 B £ B R B R R U R R A A
=R FRBE P B AN AT I A AR

(b) FREEMILLA SO A T A< ik T A

() &ZR&EMTHARME

T 2016 £ 12 A 31 H, AEREFA M LLA RN ETHE B IR T S A8 a8 1 S i ot 8 T 58—
JEIRBIARETN 64,363,704.17 7, J& T H R IRIIRETN 478,762,638.24 74, JoJ@ T 25 =2 IR ARHN
(2015 4F 12 H 31 H: % —)Z1X 40,291,896.27 Ji, . JZ{K: 231,419,028.70 7, i —JZIK).

(i) 2 FSCHME TR R X8 1 AR

Xt FUESFAZ 5 i L (R BEER A5, A BB KSR U B 58 5 AN i R (R K A5 I 1) 52 5 AN )
BB T AR AT, AR A TEMA 2L HWKEHER H R 525 A EER IR L RS
AR AR SR B ZE A T (K 2 SO E SN ER — R FFAR At (R B P R AN Al s B T2 fe
IMERIFEMAREEE B E HR IR AR A FRMME R & 2 — R UL 28 =R K.

(iii) 55 =2 A Fe O (B AR BANAI AL S50
T

(¢) AEFFEMLIA SUANMETT R4 T A
T 2016 4 12 A 31 H, AR AR FFE IR H LA i ETFE 1 &/ 572015 4F 12 H 31 H: [H).

(d) ACAa et EHER R TR
AL SO R TR ) < B 7 A 445 3 B 5 SO URT HL At e d 5, LK TR (B 5 2 Fe (e AR
ZAR/N.
() BRAFeAEAh, AR R H AL G0 75 2 U I ) Hofth B 200
S8 WEATHRE

8.1 IARE SR AHSHI
EA: AR

Frs T H Bl B sy
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LR (%)

1 R4 64,273,313.89 9.66
Hope R 64,273,313.89 9.66
2 [i] 5 Wi 2l 4 % 478,853,028.52 72.00
Hrr: e 478,853,028.52 72.00
B FFUESR - -
3 e B - _
4 SERIATAE ST - -
5 SR &R vt 51,000,000.00 7.67
Forre SEEW =m0 D Y SN IR 5 4
e . .
6 AT B &AM a1 64,180,611.70 9.65
7 At 2% T 6,743,140.12 1.01
8 At 665,050,094.23 100.00

8.2 HIRIZAT W A R EH T A S

SRR NRTIT

R PR
A5 eSSl AIINIE]
fEEef (%)
A VIS N O N4 - .
B PRI 1,871,011.00 0.31
C il 22,861,945.66 3.78
D BT #0 R ROK A = R R, 1,827,540.00 0.30
E it 4 2,400,926.23 0.40
F AR A 929,821.00 0.15
G i A IEE 1,461,374.00 0.24
H fE75 FZ Ok . .
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5 R AT AE REAR RS

4,034,814.00 0.67
J a4 22,831,734.00 3.78
K it el 3,849,409.00 0.64
L R BRI 25 e g5l
M FFEERF TR AR S5
N IKFI S IREEAN 2 IL 500t i B 1,173,872.00 0.19
o J R SS AZERAN AR IR 25
P HaE
Q PARRES TAE

XA A E R 1,030,867.00 0.17
S e

ait 64,273,313.89 10.64

8.3 BRI A St E b B S E LB /N HEFF AT+ 4 B R R A

SRR NRTT

o 4
e | REAE i S8 A4 K HE () AVIINIE]
H LA (%)
1 601318 r [ S22 69,100 2,448,213.00 0.41
2 600016 RAEHRAT 171,500 1,557,220.00 0.26
3 601166 POlVARAT 89,900 1,450,986.00 0.24
4 600036 AR ARAT 74,000 1,302,400.00 0.22
5 601328 LIBRAT 207,100 1,194,967.00 0.20
6 000333 EMEEH 38,600 1,087,362.00 0.18
7 600519 DivME e 3,200 1,069,280.00 0.18
8 000002 JiEEA 49,700 1,021,335.00 0.17
9 600030 S IESR 58,800 944,328.00 0.16
10 601668 Hh ] 5 104,800 928,528.00 0.15

E: BREFRTHAREMRESRBENTAERENYA, MARERTAESEEAN

¥ (www.cifm.com) RISEBREIEX.

8.4 MEHIAMES T HSHERZES)
8.4.1 RN SHE RIS B 1F{H 2% BUHT 20 44 KRR A4

28 jik 36 7L
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o ) 4
F5 Ji SR AR Ji S8 A4 K PN N P A EL A
(%)
1 601398 TRRAT 8,237,586.00 0.44
2 601318 Hh ] 22 2,457,535.00 0.13
3 000333 EMEEH 2,278,294.00 0.12
4 600589 JTRM R 2,182,539.00 0.12
5 601601 EEIE NS 1,872,221.95 0.10
6 000027 YNGR 1,741,038.00 0.09
7 600016 AT 1,684,233.25 0.09
8 002142 TUERAT 1,677,183.10 0.09
9 601166 Ml ERAT 1,627,938.00 0.09
10 000963 HBIREY 1,583,800.08 0.08
11 000002 JiEEA 1,528,063.00 0.08
12 600036 FARRAT 1,521,700.95 0.08
13 000858 TR 1,512,358.95 0.08
14 600519 GYMERS 1,459,781.00 0.08
15 002304 I A 1,459,425.32 0.08
16 000625 K2R E 1,348,027.00 0.07
17 601328 S IMERAT 1,271,917.00 0.07
18 601006 KZ8k 1,161,013.00 0.06
19 600887 Gailliialis 1,079,005.04 0.06
20 002294 (EES 1,039,240.63 0.06

TE: “SRNGH (B SRR AR ) 2 i (o2t ISR MO ) 93 SRS AL 8 (il
AZHA IR AR A HCRD A, A REHRAZ S B

8.4.2 RTH3E M & HE RIS B FE 2% 5UHT 20 4 IR 4
SR NRMT

o B 4 R
75 % AR Ji% 52 44 N S LR PR A HE
(%)
1 601398 TR ARAT 7,853,763.00 0.42
2 002466 R 1,803,398.42 0.10
3 600589 IR R 1,765,669.00 0.09
4 600837 ES M= 1,631,178.80 0.09
5 603508 BAEp$ 1,594,742.75 0.09
6 300496 rhRMIIA 1,529,987.61 0.08
7 601601 R PR 1,449,646.00 0.08
8 002574 HY P 52 1,387,275.95 0.07
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RN AR HL 4 2016 AEAF R 5 5

9 000333 L EEH] 1,242,826.00 0.07
10 002292 BRERR 1,228,329.00 0.07
11 002142 TURAT 1,226,779.00 0.07
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