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%)
Hrp: 134 /IR 45,146,251.36 4,075,268.09 49,221,519.45
2. KL 4 [ 55k -83,080,322.27 -8,451,557.84 -91,531,880.11
1L N2 T B S B B
A NS E R 7= AR )
S EED GHEHD _ _ _
LL-" 54551
i BARFTE B (B
844,520,033.33 9,152,362.19 853,672,395.52
SFED
kSRR E A
T H 20154E 1 A 1 HZE 20154 12 A 31 H
Sl KA BECRNE FAEN T
— AW E B AL (B
1,605,874,695.59 451,297,585.16 2,057,172,280.75
SFED
=L AW EES A
e G AR S OF - 510,750,619.62 510,750,619.62
HAFED
= KBS ML) -723,420,591.35 -540,114,751.56 -1,263,535,342.91
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7 A R i < v B AR Bh
CH AR Rk 2D BL - 5 31
)

Hodr: 1S bRk 67,570,838.80 39,805,185.51 107,376,024.31

He B IRE R -790,991,430.15 -579,919,937.07 -1,370,911,367.22
DU A 3 o 4 AR
A N F R 7= A g
G ELF) QR ERD
eRcs LD
i HIRFTE H B
&

882,454,104.24 421,933,453.22 1,304,387,557.46

TR BT 55 1R AR 7 o
FRETG (F5) N T1ZE 74, WHEMEHRTHHTTNEE:
SEEHEANMTIN: EOE, FEXUTERTIAN: &S, PRSI K%

7.4 WRHHE
741 EEEARBR
AR K S B TR S TR SR AR R R (R B A S B I SR R R PR B, DA TRIRR“ AR
£ )& ERES B E B R o (LU PR “ A ERE R 27 )k 47 [2006] 25 182 5 (K TR
AR EERR B S B I SR A SR BB S B SRR ) M, b AR S A TR A RKER
e NI EREZ 4 3Rk M (R BER B B R I S iR R e B R 5T AT 5
oo ARG NRABIFNA, FEHRAE, HXRLEEAT NG SH B HLFE NIRRT
5,480,643,191.07 JC, b HR/KIE TR 2 T 55 T IR 2 = 47K TE R 567 (2006) 27 130 545
Bk TURIE. £ P EIERS &5, (ERERRK B R R RNE R R &R E&F) T 2006
9 H 20 HIERAER, H&4 AN H M-SR 5,480,692,618.04 4540341, LAy
TEN BTG 49,426.97 M EEGAH. AREGIIEGEH NN FHREREGEHARAR, EEITE
N R BARAT I A PR A ]

R 2014 FEPERER S5 104 5 (AITSEIEFR TR SIBEEIINE), RN

FARNESHREL T 2005 42 7 H 21 HAE G B AN ERBER K e Bl A T 5 R 2 4
218 Tk 41 11
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R (RN RIEAEIER RS 47E) A RS L BB A AU R B & R & 5 1)
(A e, AMEE B ICE A RA RIFREIMEN SR T, SFBEARERT Ll 5
Fr Rk VEMECR EE R S RV S BRR ISR T R . EIEF TSR T, AESRTRAS
o e SR B LA A B G R 7 (K 70%-95%, i M H BRIk T B 0-30%, JFORFEAMIET k4
B 1 SOOI 4 B B H7E — 48 LA I BUR it 77 - AR JE G 15008 o A2 B m KB iy Bl 4
F S, 80%LL I I ARI G I S & R A i BRI Uy . ARFES ST LT 2013 4F 12
7 Hi1JE “ &b E A600 KA H X 80%+ [FMLAFFFIZE X 20% 7 ARy “IiR 300 iz i i %

X 80%+ 7 {5t S PR HI A 2R X 20% 7

al

AW SRR ARG R E N FRERESE AR AR T 2017 4 3 4 29 Ht#EfR L.

7.4.2 SRR % i Z A

I 4 (I 5 AR AL TR I B T 2006 4F 2 A 15 H K UG IR ARAG I (ol 24 v D) — Jo A v
Y T LA 2 - ) B M S (BA R ARR “ Ak 2 H N7 )y op ERIE M A 1) UES P 3
G5 S PR XBRL B HS 3 5 <tF R & MR R IR G > ) o EESR BT ol b2 (LR RiFR “
[ B e e A 1) QEFH I RS TS 851 R R K e VR A BIE F 43 B Jk
GG AR REW SR MIE 7.4.4 FTARIOH EREN 2. o EFE SV Pras R A G e K e vr
¥ AT b S 5 B Ve St o

7.4.3 AR S THE RN B FAdA A RE H P B
AHE 2016 LM FRERAT G A2 THEN I EDSR, S, SEREM O 1 Ak 4 2016 4 12 /7
31 H I 35RO AL 2016 SR 48 IR ANSE i E AR s 5 DL S5 %5 B

T4ARBERFTRRAKSHBOR. 2T S8 —HERMREH B

ARFEG ARSI R 2B STt S &l — I B R A — 2.

7.45 STBORMETHETHEE DL R Z 6 E IR
745 1T BURARE KL
AEEEAIRE IR KA ST BORAEE.

F19 ik 41 L
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7.4.5. 28 M TR KL
AT G ARG IR K AE 2Tl

7.4.5 345 IEH) LT
AT G A AR A WA TR I i 231 248 1E.

7.4.6 BT

MR BEH . [H 155 2RI EL[2004]178 5 (A BEH. 1 5855 65 % T RS- #% B G BISE 3R
HIIE AT W FL[2008]1 5 (ST AL AT B T BORAIE AT W Fi[2012]85 5 (5% - SE i L1l
2 ) S ADR ZE A AN N BT AR BB A DG I R &)« A [2015]101 5 (O&T E 1l A w) i B 4R
ZE RS NS BB A ¢ I B A ) W BE[2016]36 5 (0% T A HEF 2 LBt A 3G (E Bl 21
D A BE[2016]46 5 (5T #E— 20 WY R Ax i HE T & o ks el A7 S BOR @ ) 8 [2016]70
T (CRT SR RN AR IR E R BOR B4 8 ) S A AR S B AN S 55 #0E,  E2ER I
7R

(1) T 2016 45 A 1 Hl, AATEESTTAGEFER AR T EWBEBGER, AERCE LB XHE
TR G BN IS R R . Br RN RAEENL L. B 2016 425 H 1 Hil2, sl
HI G E MV B SO SN BB . XHIETR B BE J B NG I G SR . B BB LR SN S iR
AR, XTERT 5B 5T AL S R M AT KA SN TR S LI B -

(2) X3 MIETF T H B HION , B SCSEIEE . FORMIZENON, IR . 2L, fit
77 A BN B AN, A AL TS L .

(3R] e HAF I A VA LSRN - L A AT 555 R A AR T8 28 < SRR R ARG 200619 A
PR BL . Xtk e N B A R A B AT, FFBOHIRAE 1 MH BN E 1), HRE 2R
PR &t ASAABITR AL FRBRORIRAE L H BLER TG 1 F)H, Ed% 50%i AR 9B HT
A0 RO 1 K, FRMECNANITER. MNEESHFA N LT ARRER, MEEIEN
B ARMON, H I B AUE THSE AR, R 1A B AR AR R T, ARARETIS RIS . DR
NS A 50%TH AN NB AT AL LR T4 —EH] 20% A BERTHE N AT A8 .

(4) BE LI EIZ 0.1% MBI RGN A Gy ENAERE, NI S AU 5258 25 ENAE R o
H20pidk 41 0
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14T RBET R R
FIRTT SR ARG A
REEBN. ENEICHE. 4
RS E AR A A
BN
] W ARAT A PR AR (R WARAT ) SN, EEHENK

LFEERMEITAERAR( “ LEEITT) B INIl %R
JEEAR % 7 B (3 ) A PRA #] B PNl

S E IR B ERMETT
AIRA T B S HEI

AR FEARAT B A PR A R (AT )

v P % A LA R A4 ) HGEHNK T2
AR G B () A PR A T HEEHENK T

S AT IR b B 4
B TR

S IR L B 4
IR T

S G IR AR B R 7 B

(YR A 1 A 7

S G T IR AR B R 7 B

(YA IR A 1 A 7

FAEBE AR A A

AT ML AR AT

J.P. Morgan Investment Management Limited

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

IR IRIBRAE Sy IAE T Wb 55 9 Bl 9 4% — R b 2T 52
2. MRAEHAERAT T 2016 4F 3 J1 16 HIARATH (LR A A RARAT Bt A PR A 7 2% T AAT et
KB B IRIRAT 5 Z AR B 7 i P SE IR 2 5 ) s T RARAT RAT B W SE 58 7 BE SRR AZ By i 2 42
R IE M U M VP AT [2015]2677 5 (O TA%E IR AR A REARAT ety A IR 2 =) i it [ BB AT BR 22
A RAT ARG SE B MR . T 2016 4F 3 15 H, EEEIEC BN T MR LR E &l
T8, BONH KBTI T AT .
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AR EEAR K S B TR A I SR B 4 2016 HEAE R 4k

74844 % R K L4 BT LL S TR I SRHR T 3 5
7.4.8.1 KRBT R 5 HITHAT IR 5

T
7.4.8.2 KRBT
74821 BEEHR
ph: ANRMIC
EN:H AR E AT B ]
i H 20164E1H 1H £ 20164E12 | 201541 H 1H %20154E12
H31H H31H
R A B < N SAT R B B 14,411,571.40 25,975,454.00
Horbe SO R 4R 3% 1,698,104.97- 3,040,421.13

weRite, BHRERA AR, %A HitEAH0y:
HAE BRI =R — H 2 & 500 X 1.5% 1 HEREL

74822 R&EEER

TE: UM E BN E BRI & 8 B IR = 10 BRI 2 AT — H 2 e 58 1H 1.5% M4

A ARG
ENEH AR FE AT LG ]
IiH 20164F1 7 1H £20164F12 | 20154F1H 1H £20154F12
H31H H31H
R A R B NSO TR B 2,401,928.57 4,329,242.38

T SOREEEAUE AP SHRAT R ek al— H R & B 3HE 0.25%4FE PRt 5, 12H

it E2RAAK, A3 i EARN:

HIEE P =R — H &R E X 0.25% / 45 RE.

7.4.8.3 5RBET7HEATHRAT IE] RML T3 B35 (B RLE) 22 57
T

7.4.8.4 ZREGTBEAESKIBH

H22 ik 410




AR EEAR K S B TR A I SR B 4 2016 HEAE R 4k

Teo

7.4.85 HIKRETRE KRAT ERARBUR S AE AL B N

Hh: ARG
A AR FE AT B ]
RERTT SR 20164F1H1H %20164E12H31H | 20154-1H1H 201545124 31H
AR AR DGR SYION AR R LI SUION
o 2 1 ARAT 191,442,537.61 1,097,790.18 | 126,838,041.97 1,193,381.22

T AIEEHRITAR A SITE AP EE BT RE, FRAT RNERIRT R .

7.4.8.6 AESHEREHNS 5XREAHIEFHIHER

Teo

7.4.8.7 FABSKBREZ 5B IRAI P9

T

7.4.9 #AR (2016 4E 12 A 31 H) AEEFHRIRESZIRIES

7.4.9.1 BHANGHTR/ME R AESS T TR IR KRS Z RIESR

23
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7.4.9.1.1 ZRRIEHEH . BE

i | WS BRIl Al WEZR | AW | HRMAEE | HE HIR R | &
R | B UN)E] BA b3 g | B (R )| BRAERE | MAESE | I
601375 | J5iE%4 | 2016/12/20 | 2017/01/03 | #FifkAk i | 4.00 4.00 26,695| 106,780.00| 106,780.00 -
603228 | §HIEH T | 2016/12/28 | 2017/01/06 | #iHEAk b7 | 23.16 23.16 3,491| 80,851.56 80,851.56 -
603877 | AF1 | 2016/12/29 | 2017/01/09 | FifAk BT | 21.30 21.30 3,180 67,734.00 67,734.00 -
300583 | #&4E4E4 | 2016/12/29 | 2017/01/06 | ikt L7 | 40.29 40.29 1,582 | 63,738.78 63,738.79 -
603689 | RIRA | 2016/12/30 | 2017/01/10 | #HkAk b | 7.87 7.87 4,818| 37,917.66 37,917.6§ -
603035 | 7 A | 2016/12/27 | 2017/01/05 | HifkA 17 | 10.44 10.44 2,316 | 24,179.04 24,179.04 -
603266 | KM f | 2016/12/30 | 2017/01/10 | ik b7 | 14.63 14.63 1,562 | 22,852.06 22,852.06 -
300587 | KMty | 2016/12/28 | 2017/01/05 | ik i | 14.11 14.11 1,438 20,290.18 20,290.18 -
002840 | *£4i it | 2016/12/29 | 2017/01/10 | HifkAk 77 | 6.55 6.55 1,814| 11,881.70 11,881.77 -
002838 | B 7 | 2016/12/28 | 2017/01/06 | #HikA& b1l | 15.28 15.28 681 10,405.68 10,405.69 -
603186 |fLIFHi# | 2016/12/26 | 2017/01/03 | HFifkAk i | 5.37 5.37 1,874| 10,063.38 10,063.39 -
603032 | 3353z | 2016/12/27 | 2017/01/05 | FifkAk Ev | 5.81 5.81 1,628 9,458.68 9,458.69 -
300586 | EEH# | 2016/12/26 | 2017/01/04 | HifkAk B | 9.30 9.30 1,006 9,355.80 9,355.8(7 -
300591 | /FHLE | 2016/12/30 | 2017/01/10 | ik LA | 3.07 3.07 2,397 7,358.79 7,358.79 -
300588 |EEZE({ZH | 2016/12/27 | 2017/01/05 | #ilAk b | 4.94 4.94 1,380 6,817.20 6,817.20 -

TE: e nlE ] DL 4 SO BE BRI, I #8M_E B T — o7 AT B R I
Horp R Gy — ik N B B 58 H N i, A2 & 5 Bl 2 =) p 210 B Il i
WRLE, fER LR 2e MR N AR B il BREF NP ASREES S5 EiNY
SREC AR, MBS H 228 I iy H Z TR ANBE A ik

7.4.9.2 BIRFA K EHE TR RBE

224 T13L 41 U
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: NIRRT
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BE | BE f=h HRAMG R T HR R
R R A HE)
KRG | &R H3# AT H3# A JA SR fHE B

300123 KFHLY [2016/09/28 |&E K% ~E4l | 15.08 2017/02/15 16.59 | 1,037,692| 16,698,673.09 | 15,648,395.36| -

002462 | Fdii |2016/09/28 |HE Kif=H 4l | 43.68 2017/01/12 38.98 41,200| 1,859,806.00 1,799,616.00| -

T AEEHE2016F12 131 H k354 LA E RO A i H R SRI00A] 67 A= 5K 0 1 4
B ER ISR AR T A AT ST I B Ja 438 o Tt HE = R

7.4.9.3 HKRMBSHRIERIWR 5 H4E AR 555
7.4.9.3.1 RATHETI MR IERE
T

7.4.9.3.2 XGRS IER Y
T

7.4.10 F B T BRI S Hr 2 HR R T U B I H A S

(1) »~RbE

(a) <Rt THARMETTERTTE

AFRMETELERIEZER, B A RMETHE TR 5 B A 5 28 S A E TS B8 A%
JERURSE -

H B MFES SRR T ERZ RN .

SRR BRES—Z A NB A A DR BE 7 s A7 £ B ) T LR () A

EEN =Y S PS /e R TR NP = PN

(b) FFEERILLA FedrE TR A E Rt TR

(i) FEREMTAARMNE

T2016 4F 12 H 31 H, ARFEEFA I LLA RAME TR HILR D) v AN 2 0 6k e mh 5t b s T
B R IRIIARA)Y 640,430,671.89 T, J& T55 — 2 IRHIRHTN 17,937,695.87 70, )& T H =JZIKH
AA(2015 £ 12 H 31 H: % —JZX 895,189,698.00 JG, % JZIX 202,680,203.32 Jt, LJE TH =)=
R

(i) 2 ST 2 R A Y KA B

X TUEFRAE 5 B BT BRI S R SR IS R . 58 5 AN TR R (LA Tk ik A5 P R 52 2 A
TEER) BUR TARR T RATSFG O, AIeG AL T H 252 5 I E sk H R 58 5 A TE R IE

H25 ik 41 1
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B 5 0T T AR DR IR SR AN 27 B A SEOME SIS — E I IR At A 1 8 rp SR FH AR AS 7T 00 5 i A\ ABLXS
TASCHERIFE L, A R 27 A R E R 28 — B GE R B =E K.

(iii) 2B =2 K U E R B A28 5 40

o

(c) ARRBHILLA R E TR SR T H

T 2016 5 12 A 31 H, ARG RFFAH ARFFEL N DL SUOHETHE A e/ 57 (2015 4 12 7 31 H:
[7]) o

(d) ALAA SRAME T A<k T A

ANBAZ Fe (i T 1 4 Al 7 A0 67 A5 R A RLSGR IR A Sk 657, JLIRTENN (5 A R

EMZEIR /N

(2) BraseirEsh, BEG 0GR H AL &0 7 2 U i) Hofth 5 2250

88 HWHEAAHE

8.1 JARESH ™ HE KR
EA: AR

i3 4
2= 15 H B
LB (%)
1 R4 658,368,367.76 76.58
Hope R 658,368,367.76 76.58
2 ] 7 A 7 4% %
Hrr: fitp
B HFUESR
3 b B
4 SR ATAE AR
5 TN IR A 4 il 5
Forre SEEW =m0 D Y SN IR 5 4
B
6 WATHEAR MG B &AM &St 198,258,543.68 23.06

26 jidk 41 1
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7 HoAh 25 T % 7= 3,080,156.88 0.36
8 it 859,707,068.32 100.00

8.2 JARLT WU ARMBEREAS
8.2.1 R ARAZAT W R B N BRI L 5
SRR NRT

RSNk

Rt AR5 ARME
fHEH (%)
A Y-S N SR\ 4 46,114,717.00 5.40
B KA 19,436,776.91 2.28
C gk 389,367,370.40 45.61
D M0 3T R SOKAE =R R 37,917.66 0.00
E jei7in4 48,137,167.13 5.64
F AR 15,115,373.60 1.77
G bR i e T4 7,907,355.68 0.93
H R ERIE LA . .
| SRR ARG BRIk S5 48,439,312.74 5.67
J SR 31,980,827.55 3.75
K S5 H Y 51,831,549.09 6.07

L LGS IR 55 iR 55l - .
M EE TS RIIE o N e ) )
N KA FREEAN A LB Y _ ]
0 JE RRSS  AE BRI Al R 55 ) )
P HH ) ]
Q PAERIE S TAE
AL R E A R ] )

o
S ZiE

it 658,368,367.76 77.12
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FRER K R

RUIF 5184 HE 4 2016 FFEAF FEHR A5 i 2

8.3 IR FatHE b e B 15E b5 KNP BB+ 42 B SR A

SEA: NIRRTt
o 3 4 B I
e | REEAS JBE SR AR & () ARAME
1B ELA(26)
1 600771 = 1,043,934 34,909,152.96 4.09
2 002456 RRAE 752,634 25,800,293.52 3.02
3 000925 AR 1,041,868 25,598,696.76 3.00
4 300073 YR 566,944 24,418,278.08 2.86
5 002041 BRI 1,289,626 24,348,138.88 2.85
6 601668 Hh 30 2,693,600 23,865,296.00 2.80
7 300377 Lingiis 574,488 21,445,637.04 2.51
8 300365 (EEEZE RS 467,779 19,412,828.50 2.27
9 600885 TRy 548,761 17,532,913.95 2.05
10 000726 BRA 1,299,000 16,640,190.00 1.95
A BB FRT RIS AR S BRI AT B SRR AR, R R AT A B N
(www.cifm.com) FI4E iR 5 1E o
84 MEHARERFASHERES)
8.4.1 BRIFSEAN&HE AR T =19E 2% BT 20 42 W R B4
SHEAL: NIRRT
o A 4
J¥5 Ji AR JIE SR A4 R N7 N T 7 LA
(%)
1 600446 SAE A 141,714,801.33 10.86
2 600570 fH AR T 121,664,738.54 9.33
3 600104 R 94,811,718.46 7.27
4 300377 IS 73,445,881.24 5.63
5 300365 THAER Y 73,005,836.23 5.60
6 600115 RITHLE 65,191,297.35 5.00

H28 itk 411
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002001 HAER 65,145,838.18 4.99
000728 JCIESR 65,092,778.33 4.99
300469 SREKE 62,610,938.60 4.80
002425 Ukl 60,454,543.83 4.63
002590 YAE-T 55 59,835,491.51 459
300113 JiE A A} 5 57,200,242.55 4.39
002777 TR 55,947,915.90 4.29
300073 YR 55,643,514.50 4.27
300479 o T 55,150,099.61 4.23
300207 JkE % 54,688,724.18 4.19
600677 fiRIEE 54,313,256.31 4.16
300236 T RH 54,299,811.68 4.16
002477 A TR AR A 52,584,714.29 4.03
002450 FRAF B 50,888,861.02 3.90
601233 Al B2 J 1y 50,743,733.13 3.89
600136 E MR 49,190,016.65 3.77
600497 th 48,777,785.88 3.74
300368 C& o 48,696,417.87 3.73
000703 (ERUVEYE 47,156,110.05 3.62
603799 R E 46,887,754.12 3.59
600519 HMNFE 44,845,776.63 3.44
002371 LEBETF 44,628,714.84 3.42
002284 NN Efis 44,139,039.71 3.38
600893 F 5 /) 44,089,026.27 3.38
601668 Hh ] 43,912,264.98 3.37
002709 RIGHE 43,760,446.39 3.35
600518 FEE 2l 43,534,753.48 3.34
300222 R RE 42,290,344.90 3.24
300100 RUMR 7 42,019,233.19 3.22
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300327 HBHL 41,863,942.41 3.21
002488 4 [ i 41,577,175.87 3.19
600362 T PG4 41,149,474.19 3.15
000651 (YARER 40,152,321.37 3.08
600958 KIS 39,732,600.00 3.05
600019 KA 39,640,631.08 3.04
300302 [ FHL 39,312,255.58 3.01
300101 PR 38,653,907.66 2.96
300448 MRy SE 53 38,614,885.28 2.96
300367 KITM ) 38,516,635.15 2.95
601555 KRR 37,740,646.38 2.89
002502 YR TAL 37,438,360.87 2.87
002517 E T 24 36,754,595.67 2.82
600782 kil 36,708,378.27 2.81
002475 AT 36,697,911.90 2.81
002458 A2 A 36,290,464.57 2.78
002714 Mg A 36,083,571.95 2.77
000970 R =38 35,718,472.83 2.74
600777 B REYA 35,667,354.26 2.73
300420 RIREEE 53 35,389,156.30 2.71
300386 KK 35,144,289.10 2.69
601989 HEE T 34,557,509.00 2.65
600343 RNTIbA 34,228,173.38 2.62
002036 e 1 34,003,689.22 2.61
600771 = 33,560,446.09 2.57
300351 7Kt HL A% 33,279,115.02 2.55
002355 MR E 33,059,062.42 253
300017 WA 1 B 32,696,444.65 251
600029 (2 ag R 32,618,993.79 2.50

2530 Tk 41 U
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600688 AL 32,604,812.50 2.50
600667 N A 32,244,811.75 2.47
601689 P 4] 32,064,128.37 2.46
002456 RRAE 31,694,198.89 2.43
000971 R 31,126,097.01 2.39
601198 RIGEH 30,813,571.58 2.36
600391 B R 30,739,226.22 2.36
300340 ABHE A 30,033,432.50 2.30
600999 AR IS 29,897,458.03 2.29
600050 H ] T 29,599,129.00 2.27
600085 [ 4 29,351,898.44 2.25
002463 VakiN gl 28,690,313.62 2.20
300401 pAIEtY) 28,541,310.26 2.19
000925 AR 28,438,723.33 2.18
600383 S 4] 28,375,721.08 2.18
300115 KB 27,844,992.63 2.13
002408 Fe AL 27,672,969.13 2.12
002626 &Ik 27,553,098.50 2.11
300096 Ty BRAX 27,375,819.11 2.10
000932 SN 27,270,819.00 2.09
000423 IR BB 27,253,178.67 2.09
300059 KITWE 27,151,628.88 2.08
000060 H UL T 27,058,301.56 2.07
000738 H i i 27,019,497.86 2.07
300465 s 26,978,464.37 2.07
000807 Py 26,649,840.32 2.04
300364 HOCHES 26,634,963.99 2.04
600178 Iy 26,508,042.70 2.03
600740 P £EAL 26,327,988.11 2.02
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94 000725 WART A 26,283,502.00 2.02

95 002655 Feik 26,197,919.10 2.01
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