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2. KL 4 U [ 55k -64,771,354.37 3,040,337.64 -61,731,016.73
DU A I 4 1 20
A NG EC R = AR )
SIS (R _ _ _
LA 5 4551
T WARPTA BB (B
118,314,085.90 -11,825,167.55 106,488,918.35
S
AR R
A 201548 A 6 H (E&AFAMHE) % 20154 12 A 31 H
Sl KA ECRIE FAEN T
— AW E B AL (B
284,098,349.39 - 284,098,349.39
SFED
=L AW EES A
e G AR S H OF - 40,572,878.18 40,572,878.18
HAFED
=\ RMES B E S
77 A2 1 5 4 5 E AR B AR
-132,009,422.25 -7,781,087.75 -139,790,510.00
B D DL 5 3
%)
Hrp: 134 /IR 52,879,930.64 8,953,275.32 61,833,205.96
2. L 4 [ 35k -184,889,352.89 -16,734,363.07 -201,623,715.96
1L e T B S B
SRR 3 ' ' '
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SE AT GRERD
L2 B

i WK BALE
SiHE)

152,088,927.14 32,791,790.43 184,880,717.57

TR BT 55 1R AR 7)o
ARETUG (F5) MNT71E 74, WEMEHRTHHTTNEE:
SEEHEANNTIN: EOE, FEXTERTIN: &, PRSI K%

7.4 WRMHE
741 EEEARBR
ARBTG5 M SR AR I 15 TR R < (LA T BT A i ) 48 v [RIIE 7 M B B R S (LA 7
PR e B IR 22 UE I V7 AT [2015] 35 1070 5 (00 T-#E T b BEBERHT M IR 55 I 52 Y IE 77 45 B8 B v )
) i, W EIRERESE AR ARKE (P N R ENEF SRR e M CERER
HONRSS R RAE R e R E R M AT HE . ARG NRATIGE, FEHRAE,
B RBET SRR AN ARG B 4R B LS54 284,044,192.93 TG, M2 M A KGE R ST 55 BT (R
A PR KGE R B 7 (2015) 5 1002 SEG TR, T LAIGE. 2P EIER &%, ((LIRAER
WSS R AR SR 4 BT B B B A R ) T 2015 4F 8 J1 6 HIEARL, He4 & R A 24 H 5 & i
AN 284,098,349.39 17 kAN A, H AW BT A BT 54,156.46 1 Bk AR AT, ASEE AL SE
BN ERERESEHARAR, EEEE NN ERERITRN AR AR .

MRS Crh e N RS E ISR B BR 5 ik ) M (AR BRI M I 95 i S e S R R R e B D)
WA RRE, ISR B A RFmaiE e TR, GRENRERT i BEE. fi
7y BT TR BUE. B SCRRAIESR . BOaIIte. IeEE AL Db il sl [ IE B 2 Fo vr 4
B I HAD R TR (T & o EIE R 2 A RE) » A E M B E LA LS o VFBE e 3BT oAt
anfl, REEEHAEBTESETE, WM R . AReRREASHEy: R
77 i R B Y 80%-95%, F Bt TR AR S5 A SRAT MBS A LU AR T AR DL 2 e 957 1Y) 80%:;
R T0R M TR, BGE. 557 SCRAIESR S5 & TR BUIE 5 257 1HE ) 0-3%:;
BEANAE 5 H A ARSI AR I B RAE G e, < B3 AE — SR 101 DL A I BUR i 77 AV
TRETFER 5%, ARV SIEEIENEDy: Hilk 800 A an 2 x85%+H it o 5 K i

x15%.
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AW G AR R I ATE SRS TN BRI S A PR A R T 2017 48 3 [ 29 HtbdER L

7.4.2 STHRRKIHHIER

AR FE G (I 55 4 R A BRI RS T 2006 4 2 A 15 H X LA IIIRIAIAG ) (dialk 2 vHE ] — R A
Iy & IAA S THAE I SAH SRR E (LR SRRl tHE ™) o ERE R S A i GIESR R B i
7R EE XBRL Bt ES 3 5 <G BER i AR FEAR 75> ) o FEIESF $ 58 JE poll 2 (DA g ke o [
ST GEFFHRR S G TSR 5D CRIRBERET R 55 B Z2 AR SR 350 58 ik e At
S A FIFEIA S5 4R R E 7.4.4 Fr ol i b EE NG 25 o ob B R Gl B4 R AT AT SSRLE S o v 26
SAT W SE S5 R

7.4.3 BAFAND ST KA A RE B 7 B
AHe gz 2016 R SSARKRAT A ok 2 THHENI A EESR, Fs, e Bt sk 1 A Bk 4> 2016 £F 12 H
31 HIIM 55 IROL LA L 2016 4F 2 (478 R AN i B AR B DL A5 A 545 B

744K REFFRARSTESR. St 5800 —HEEREH S BH

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

7.4.5 SHBORASTHETHRRE DR Z5EE ER P
7.45.1THBURZ T VLB
AFEG ARG R KA ST BORAEE .

7.4.5. 28T HE TR 5 B UL B
AFEE AR WR KA SR,

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

7.4.6 BB

MR B EFBLSS SR EI[2004]78 5 (WHEGH. E 5B 6 R % TER 43 0t 5 S R U
SRIEET WBL[2008]1 5 (S Tk FraBE T M BCR K@ AN . WBi[2012185 5 (LT3t L
172 5 LD R ZE A N BT BEBUR A O 1) i@ ) I RE[2015]101 5 (O&F L AR AL
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AZE A NPT BEBCR A 5% RN W Bi[2016]36 5 (< T 4= HIHE B A S ik HE (B
FIE AN W F[2016]46 5 (S0 Tk — 0 BT 4 HHETT & SO il ml e Rk A R BURRE R« B
[2016]70 5 (kT ERBURL FAE R SR EBIBCR AN B A S HAAR I BUE A S 55 -4,
FEBISR 0T

1) 12016 425 A 1 HAl, RITHETAFEREARTE WAL, AERCE
Tl o R UESR 5058 ik 4 BN A8 P B 4 SRS i I Z AN AR B LB . B 2016 4 5 H 1 HIiE,
SR 2 E MBSO SN E R . WIS R AL B s 2 B O BEE . BRI b
GAEIEE R, WG 77 BUR 5T LA il R AERAE BN IR AL (A -

() EEMEZFTITRAFAWN, R KEEEE . GFRERRON, BERRIBE . 28]
WX, 52 RS ISON S AR MSON , EANEYL AR ML T3 8

()  WEEBASHIML GRS, B dAAT 67 1 AL AE 3 S A AR I ARG 20%
HIAN NFTRBE . X 3k BT A m BUAG HBE LA AR, FrBOBIRAE 1A LN (E 1A ), Hi
SR TR B0E NS ABITRAT: FRBRIBRAE 1 A H UER 1 4E(E 1)), Btk 50% T AR
IBUTRAL FFROUIREE 1 EK, BRI ATER. MESRA N LT AR RER, W5
WASHIBELE S RO, $% I8 R TH RN, RO Ia) B AR A% FR T3, AR AR RTINS OBRLE.
LR RS BT A% 50% i NN NBLFT A, LIRS 4 —iEH 20% IR R HHEN N TSRt

(4)  EESEHUBEHE 0.1%M B R SEANBER AL B EITERL,  SKNBERAMENUBER A 5 ENTERL .

TATREEA R &
SR 4 A AIRR
Hess FepeE
B 4 BRI A eHEA Eﬁwfmﬁ =
TR A AT B TR A 7 (o A Ty NIy Ty}
o B LA W A (L) TN
PR (3 ) 5 A TN

BB N SR i [ PR E FEAT R

R R TR AT IR A IR 7 (T R AT ) AR T . e BB

W 4 A B A A I
E B RR  H (R ) B R A I
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FER AR A %ﬁkfﬁjﬂ’iﬁﬁﬁljﬁﬂ*%ma
M EAE TALH IR AT %ﬁﬁﬁﬁjﬂ’ﬁﬁﬁlﬁﬂ*%ﬁ i
J.P. Morgan Investment Management Limited LA Egﬁ?%jf;i;ﬁéfﬂ(ﬂ%l)
3.P. Morgan 8CS Investments (GP) Limited i E%\ésféf f;i;iéiﬁ(ﬂ% E)

T LR R RIS 5 SIAE I Wb 5536 ] A 4% — R Ml 2% 3T 57
2RI ARAT T 2016 £ 3 F 16 HIRATH LR A A RRARAT et A IR 2 =]k T RAT et 1
PRI ) BRI B i e I A D) T ARARAT RAT B0 M 6 587 BE SRR AT B I L4
IEMEVFRI[2015]2677 5 (S T A% HE L A A R ARAT AR A PR 2 w7 b Pl BB (A1 PR
N A EERATIRA MK R I ) . T 2016 453 H 15 H, EEEFECEM MR LR L&
WL, SO AT T 2 7.

9>¢

L
i

7.4 8K 341 J b4 BT LSRR B SRR T A S
7.4.8.1 B RBT 5 BICHITHIR 5

o
7.4.8.2 KB
74821 REEHR
B NRMot
N AR LG 1]
A 20164F1H1H %220164FE12 | 201548 H6H (& AR
H31H RH) %20154£12H31H
IR R R < N SEA ) B B 1,919,812.06 1,376,084.95
Horbre OSBRI 0% 7 4Ed 3 717,992.07 646,298.79

TE: SOMEEGE BN E BRI & 8 B IR = (0 BRI 2 AT — H 2 e 58 1H 1.5% 4
weRite, BHRERA AR, %A HitEAH0y:
HAE BRI =3 — H 2 & 5010 X 1.5% 1 HEREL

74822 R&EEER
AL NRMIT
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ENEH AR FE AT B ]
] 201641 H 1 H £20164E12 | 20154E8 H6H (L&A
H31H X H)Y #2015%E12H31H
R AR B < N S AT R B 319,968.62 229,347.52

T SO EFTE AP E @ R HRAT TR B Al — H e 5 3HE 0.25% E SR it 12H
Rit2R AR, #HA3 . HitEARN:
HFLE S =11 — H e 5™ H X 0.25% / H4FE KA

7.4.8.3 HRERT7 HEAT ST 18] R ML T 3 O 55 (2 ) R 57

Teo

7.4.8.4 BREGTBEARELSHIBN
74841 MEWMANESEEANCHEEREREARELSKIBN

AL

ZN AE ] ]
WiH 20164F1 H1H %20164E12H31 | 20154E8 H6 H (JE44 IR
H H) #20154F12H31H
HeERAEMH5 48 A6
6,999,700.00
H) FrE RS0 E
L EOIES SO S 6,999,700.00
A ) HR SN A A
U IR) I35 2922 B 4 50
Pok: SUIIE] T [ /52 A
HAR KA 2L 4 6,999,700.00 6,999,700.00
WARFFA RS a5 I 4 R
5.92% 4.60%
B L A5

TEe ESEHA LR S A IR A WA G K 54T R ERE S E AR AR

B, EHEN 1.00%

74842 REPRGRESEEANZ SR BE AR SHHIRL
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AWIAK 2016 £ 12 A 31 H

AEEER 2015 4F 12 H 31 H

FramREE
KA RS0
KIK T 2R I
FrE 3 S0 3 ¥ 1 S8 i G Ay
SRR EE
A Bl
¢l
I EFE 9,999,800.00 6.57%
7.4.8.5 HKREH RE RBRITHERKR B J 8= A KR S WA
wmAr: NRmoo
AHA AE T ]
20164F1 H1H %20164E12H31H | 20154E8 H6H (R4S HIAEME)
%2015412731H
PR R A R RNIPSNI PN PR R A0 ARSI
b [ W ARAT 10,717,474.78 112,344.97 23,344,810.95 291,822.69

T AIEEHRTAR A SITE AP EE BT RE, FRAT RNERIERT R .

7.4.8.6 AESHEREHNS 5XREAHIEFHIHER

Teo

7.4.8.7 FABSKBRAZ 5 B IRAI LA

T

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

EF | WEF BRI IR/ WBZE N |WIRMGE|  HE IR R |&
KRG | B INEH &H bz g By | (B B | BB | MERS |
300583| %&£ 4| 2016/12/29 | 2017/01/06 | Ak L Tii 40.29]  40.29 1,582 63,738.78 63,738.78 -
601375 |9 J5iF#:| 2016/12/20 | 2017/01/03 | A L 4.00 4.00 13,620 54,480.00 54,480.00| -
300587 | K4 | 2016/12/28 | 2017/01/05 | kA L1l 1411 1411 906 12,783.66| 12,783.66| -
0028404 ik #¥| 2016/12/29 | 2017/01/10 | kA L7l 6.55 6.55 1,814 11,881.70 11,881.70 -
002838|i#& B | 2016/12/28 | 2017/01/06 | /A i 15.28  15.28 681 10,405.68/ 10,405.68| -
300586 |35 H£HTH1| 2016/12/26 | 2017/01/04 | ik LT 9.30 9.30 1,006 9,355.80 9,355.80 -
300591| J7H T | 2016/12/30 | 2017/01/10 | kA bl 3.07 3.07 2,397| 7,358.79 7,358.79 -
300588 |EL 3515 K| 2016/12/27 | 2017/01/05 | ik L 4.94 4.94 1,380 6,817.20| 6,817.20| -

T FE I A & SOT B BERK ™, 30 E s R — Moy s AT B . Herp
B AR N —BOE N BURIE S B E A HGET I, ARG HE 5 T /] pr T HW I RE , FEHT
EWERZE RN ARE B il BV ABBTE 25 M AEERECHI TR, MOoFT ickic H

BT H Z AR A k.

7.4.9.2 JARFA K E TR ETUEZ FRBER

SRRAL: NIRRT

BE | KE Zhe o R B |HEHF S KR %
SRR E HE(K) . . .
R | B H# ERH| HBHHE (RN o %L ] AESH (¥
300065| ¥#F 215 | 2016/12/08 |E k¥~ #E 4| 35.89 PNl AKHn | 165,823 5,491,097.08 5,951,387.47 -
300100 | XAk f73| 2016/11/07 |8 K~ 41| 34.00 [2017/01/25| 30.60 70,5000 2,558,157.00 2,397,000.00| -
000887 |+ dh ik fr| 2016/11/18 |H K~ H 4| 25.94 (2017/02/15| 23.99 2 51.60 51.88 -

TE: ARG HE 2016 F 12 [ 31 HIERFA LRI A (1 S R T00R] e 7 25 s R i i 4 1 4

PSR s 2RISR AE Fr A AT ST BRI G , aexZ H Btk R

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

7.4.9.3.2 R 5 i s ER Y
T

7.4.10 A B T EBM A & vHRE T EZ R R HEAMIIR

1)

VIR INIEN
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() <&@ TAEAROMETTENT
N FHHETRECRPTE R, B A SR E TR 5 B 2R S A E T 1 A
JERIE -

SRR AR B B TR R T3 R B R A
BRI BRER — R NS M O 5377 B 5 LR BRSO R A
SRR AR SRBR P B AN AT L A

(b) FEEMLARRMHMETHER SR TR

() HERERTAARME

12016 4F 12 H 31 H, AFEEFRAG I LA RAME TR H IR D) AN I ek i e 5= b s T
B JRIRIRHN 82,757,995.25 T, J&TH JRIRAIREUN 12,848,260.96 Jo, )& TEH =JRIKIK

AH(2015 4 12 A 31 H: 55—/ 141,367,879.41 76, 45 J21K 16,933,235.06 7T, M =/2K).

(i) 2 SeHHERTIR = KT8] 1 EKAE )

XIS A 5 i L IBER AN, 5 B RS R 52 5 A BR (R AR R A5 I 32 3 A
HER) BUR TARATFRATERE I, AL TEMH EZ 5 WREIERH IR 525 AE ke &
BR A S TRLRE AR G B S M7 R 2 SCA A SN ER — R IFRR At (8 B b R AN ] U 8 A AE XS
TASCMERIFEWREEE B F R AN TR 2 SO BN 5 — SRR 2 5 =R K

(iil) 55 =2 R Se OB AR B AIYI AL ) 650
T

(©) FERFEMLLA RMETFE R &l T
12016 4 12 H 31 H, AR ARFFH IR LA R ETF =R £ %7 (2015 4F 12 H 31 H:
).

(d) ABLA S ETHRER R TR
AL SO BT A S R R 7 A G £ T R B SGRROURN He At < 0, LK T EL S A Se i
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EBEERR M 55 R RIE S 5 B S & 2016 SE4F FE ik 1 4 22

HAZER A,

(2) BrASESS, BEB™ 0GR H A G0 7 2] i Al 2T

8.1 HIRESFHASENR

88 WEAAHE

SRR NRTT

i 34
FF5 it H &
Ll (%)
1 B 4% 7% 91,283,256.21 84.84
Hope R 91,283,256.21 84.84
2 ] 5 WA e 5 % 4,323,000.00 4.02
Hpe figz 4,323,000.00 4.02
B SCRAIESR - .
3 D) K iy - .
4 SRbATAE I - .
5 SN IR 4 il % - -
Forrs ST R D ) SNk B
i ' '
6 AT G T &M &6 11,712,586.45 10.89
7 Hopth % 15155 7 272,446.70 0.25
8 Hit 107,591,289.36 100.00
8.2 IR RN B ER A E
8.2.1 A MARIAT W KIS I R A S
SHEAL: NIRRT
o 3 A B I
g &3] A RMAE

B (%)
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EBEERR M 55 R RIE S 5 B S & 2016 SE4F FE ik 1 4 22

e MRy e il - -
ZRIN4 1,118,388.64 1.05
il il 70,390,970.07 66.10
HLT. #T7 RAR OKAE =R R - .
FES7NA 861,029.00 0.81
R Z R 3,511,819.00 3.30
ZimiEk. S ARELL - }
fE75 FZ Ok . .
= B BRIE BRIl 5.455.309.91 5 12
il 6,581,727.55 6.18
5 b . .
LG 55 Wi 5 1,061,060.00 1.00
REZABIF 72 AN AR 55 . .
RN S 765.992.04 075
Ja R SS  AZ AN AR RS . .
HE . .
AR 2 TAR 1,506,960.00 1.42
Ak R AR . .
o _ .
&t 91,283,256.21 85.72

8.3 IR fatHE b e B 15E b /NP BB+ 42 B SR A

SRR NRTIT

o7 A P
e | REA JiE B A4 R HE(K) A E
B LA (%)

1 002411 o RE A 291,620.00 7,888,321.00 7.41
2 300401 e A 168,651.00 6,403,678.47 6.01
3 300065 e 165,823.00 5,951,387.47 5.59
4 300136 fEYEE 184,135.00 5,247,847.50 4.93
5 002456 RKFEE 133,345.00 4,571,066.60 4.29
6 300115 Kk 147,934.00 3,855,160.04 3.62
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7 000568 PN 91,400.00 3,016,200.00 2.83

300025 e =ReN 4 257,600.00 2,833,600.00 2.66
9 002332 i1 24 204,100.00 2,626,767.00 2.47
10 601997 SERHERAT 154,192.00 2,433,149.76 2.28

E: BERE T AR AR LSRRI A RS0, N PR e T AR S N Wl
(www. cifm. com) HIAEEFIRE IF .

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

o ) i 4 R
5 i ZEARHS Ji% S 24 PR N SN T FE A EL A
(%)
1 300401 1ele 2 9) 17,344,214.51 9.38
2 300065 g 13,620,927.00 7.37
3 603799 R 12,477,111.00 6.75
4 300115 KB R 12,229,211.35 6.61
5 300136 (GESGEE 11,635,331.26 6.29
6 002450 A Hr 10,375,611.67 5.61
7 300073 YR 10,170,304.08 5.50
8 300113 I R A 10,050,113.78 5.44
9 600519 DivME e 9,337,286.88 5.05
10 002236 KA 9,238,030.22 5.00
11 002108 oM B B 9,198,982.74 4.98
12 300310 ittt 9,053,767.48 4.90
13 300429 ST 8,996,983.40 4.87
14 300144 R Z 8,994,646.42 4.87
15 000858 TR 8,923,032.68 4.83
16 002502 YA 8,766,474.41 4.74
17 000418 INREG A 8,157,755.46 4.41
18 002368 KA 8,009,513.41 4.33
19 002411 Wb RE A 7,978,284.31 4.32
20 002468 R E PLig 7,958,302.34 4.30
21 000567 TR 7,760,824.01 4.20
22 300367 KM 7,737,311.12 4.19
23 300351 iR 7,622,328.82 4.12
24 300109 R 7,458,895.00 4.03
25 600276 fEEREZ 7,416,256.55 4,01
26 300302 A % 7,382,278.00 3.99
27 002332 i 24 7,274,628.56 3.93
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IR B M R 55

RN AR HL 4 2016 AEAF R 5 5

28 002245 RS F=" 7,115,989.28 3.85
29 300050 H 20 5 ) 7,042,898.91 3.81
30 300285 ESRy 7,021,535.45 3.80
31 300133 RN, 6,795,294.60 3.68
32 600036 FARRAT 6,760,945.00 3.66
33 000060 IR 6,625,386.00 3.58
34 002640 5 55 6,575,713.87 3.56
35 600667 KM, 6,442,686.50 3.48
36 002462 A 6,348,344.08 3.43
37 603377 ZRITI 6,264,663.75 3.39
38 002191 3 6,228,182.11 3.37
39 300098 R Y% 6,104,065.20 3.30
40 002456 KR FEE 6,053,147.26 3.27
41 300049 A it I 6,033,857.01 3.26
42 002517 R B ) 2% 5,961,538.56 3.22
43 601009 AT 5,883,187.46 3.18
44 600138 IR 5,861,891.92 3.17
45 601166 POlVARAT 5,796,007.00 3.13
46 000983 iifiipeasel 5,751,962.66 3.11
47 002241 HOR A 5,638,394.95 3.05
48 600919 TLIVERAT 5,581,727.26 3.02
49 600693 P NEEZi 5,560,870.00 3.01
50 300015 ZIRHRE} 5,461,106.58 2.95
51 002007 125 W) 5,442,561.12 2.94
52 300299 B HEE 5,393,473.02 2.92
53 600015 R ARIT 5,391,365.00 2.92
54 002594 EL P e 5,320,076.79 2.88
55 000971 i 5,276,725.80 2.85
56 002707 XA TR 5,270,683.13 2.85
57 601555 REIULTR 5,267,903.75 2.85
58 300207 JRHE 35 5,256,004.48 2.84
59 300340 BHE A 5,210,761.00 2.82
60 002508 ZHR A 5,108,845.38 2.76
61 600734 SRR A 5,105,228.38 2.76
62 603588 R e 5,040,307.98 2.73
63 002355 MR IE 5,009,644.44 2.71
64 000018 PP IR 5,008,238.60 2.71
65 600030 S IESR 4,898,332.20 2.65
66 601336 RS 4,683,841.00 2.53
67 603686 yA=E7 Ntk 4,648,943.43 251
68 002299 XRKRE 4,637,889.57 251
69 002341 R 4,636,359.90 2.51
70 300360 JEAERH 4,600,119.49 2.49
71 300418 B4 4,578,567.21 2.48
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72 000661 KB 4,566,088.50 2.47
73 600547 IR 4 4,555,941.80 2.46
74 601377 MlviF 4,524,885.00 2.45
75 002643 JIiE Ay 4,409,254.68 2.38
76 002400 BT Ar 4,377,484.92 2.37
77 300011 LT ESTN 4,366,328.99 2.36
78 002273 KRG H 4,363,818.58 2.36
79 600529 L AR 253 4,361,377.74 2.36
80 300251 TZAL I 4,284,662.00 2.32
81 002547 ML 4,275,980.58 2.31
82 603108 ISR 4,267,197.25 2.31
83 600497 Uth B 4,254,792.00 2.30
84 000952 |4 4,235,897.83 2.29
85 002146 R KRR 4,235,792.04 2.29
86 603808 ! 4,206,493.62 2.28
87 300166 A7 HEAE 4,174,955.95 2.26
88 600988 FrlG 4 4,129,156.00 2.23
89 002001 BN R 4,124,345.99 2.23
90 600352 WL e % 4,022,673.00 2.18
91 002097 4,001,972.08 2.16
92 002546 Bk 3,982,201.23 2.15
93 600216 WL EZy 3,979,760.93 2.15
94 002137 FIEHF 3,976,299.74 2.15
95 600595 W sl 3,834,843.34 2.07
96 600348 BH SR IR, 3,785,497.00 2.05
97 002582 U ARAR 3,784,216.94 2.05
98 002648 TEAK 3,777,076.86 2.04
99 300347 &R 3,774,920.75 2.04
100 300031 FIERHE 3,755,490.84 2.03
101 000750 EIES 3,731,329.60 2.02
102 002503 T4 3,717,990.12 2.01
103 002458 an A A 3,716,094.46 2.01
e “SEANEH” (BENRE AT ST &5 (B2 RN ¥3% RS2 iiss &80 ()

ALHA S LA AS B ) 381, AF AR 5 B

8.4.2 RIFSEH SHE ISR F{H 2% BLHT 20 44 KR A4

SARAL: NIRRT
PRI Sty
Frs i S ARG e R A BT SE FAFE B
(%)

2530 jidk 39 7T




AR EEAR BT N IR A5 B SR AIE S B 4 2016 HEAE R 4k

1 300113 IiEEEs3 14,378,043.30 7.78
2 603799 2y g |4 12,904,806.43 6.98
3 002466 RIFHM 12,819,644.93 6.93
4 300310 AEBLRIERZ) 12,708,356.38 6.87
5 300401 1ele 2 9) 11,959,181.79 6.47
6 300367 RITM ) 10,849,896.49 5.87
7 002450 RS 10,827,058.54 5.86
8 300073 AR 10,613,910.63 5.74
9 600519 OMERS) 9,889,008.11 5.35
10 002108 T B B 9,818,318.36 5.31
11 002502 YA 9,739,164.61 5.27
12 002236 KA 9,401,151.29 5.08
13 300115 KB R 9,347,570.61 5.06
14 000418 INREG A 9,205,232.92 4.98
15 300429 CEWAES VY 8,979,961.77 4.86
16 300144 RIS 8,737,091.60 4.73
17 002468 FRJE PR 8,618,878.07 4.66
18 300065 g 8,528,716.83 4.61
19 300136 fEYEE 8,298,566.50 4.49

20 000567 R A 7,959,525.53 431

21 300351 TR DT LA 7,690,588.34 4.16

22 300031 FIERHE 7,682,758.81 4.16
23 000858 FUARTR 7,528,932.43 4,07
24 300109 BT UR 7,480,393.75 4.05
25 300133 RN, 7,474,334.82 4.04
26 002368 A Sy 6,978,248.36 3.77
27 300285 FEZE AR 6,968,861.75 3.77
28 300078 NE S 6,593,073.21 3.57
29 002668 LR 6,583,746.76 3.56
30 300050 JERGEER] 6,511,724.76 3.52
31 002137 FIEH T 6,500,623.49 3.52
32 002245 TN S 6,454,666.67 3.49
33 600276 fEEREZ 6,417,331.60 3.47
34 300302 [ % 6,262,982.83 3.39
35 600036 AT ARAT 6,243,375.03 3.38
36 300299 B HEE 6,235,798.02 3.37
37 603377 IR 5 ) 1 6,188,330.72 3.35
38 600693 R EH 6,154,481.82 3.33
39 600667 R 6,034,836.98 3.26

40 002462 e 6,022,466.55 3.26

41 002292 BURER R 5,984,810.02 3.24

42 600138 IR 5,983,257.36 3.24

43 002517 T2 B R 2% 5,924,438.63 3.20

44 002007 1B W) 5,890,309.60 3.19

25 31 pidk 39 it



IR B M R 55

RN AR HL 4 2016 AEAF R 5 5

45 002546 Bk 5,769,912.91 3.12
46 300049 A it I 5,736,716.56 3.10
47 002241 ORIy 5,706,668.37 3.09
48 601166 PVARLT 5,663,499.61 3.06
49 000687 HEAR T R 5,632,553.17 3.05
50 002594 il 5,511,160.36 2.98
51 300207 JRHE I 5,487,261.28 2.97
52 002508 ZHR A 5,382,270.01 291
53 600919 TLIVERAT 5,365,941.15 2.90
54 601555 KRS 5,272,976.67 2.85
55 002355 MR 5,145,084.08 2.78
56 000983 Pa LR 5,104,325.55 2.76
57 002299 KRR 5,059,991.97 2.74
58 600701 *ST L 5,030,721.88 2.72
59 300098 R Y% 5,002,485.00 2.71
60 002707 AN DRl 4,979,139.81 2.69
61 603686 Y A=E7 e 4,974,080.26 2.69
62 000060 Hh &I R 4,862,428.06 2.63
63 002191 3 e 4,780,650.09 2.59
64 601377 PV IESRE 4,774,093.59 2.58
65 300340 BHE A 4,769,599.77 2.58
66 600030 H S UES: 4,768,442.56 2.58
67 002640 e il 4,753,455.58 2.57
68 603588 R e 4,672,059.87 2.53
69 601336 R VNI 4,642,295.34 251
70 002273 K EmEH 4,638,060.44 2.51
71 002400 Al 4,628,435.63 2.50
72 300011 LNES %N 4,614,308.44 2.50
73 002341 R 4,604,293.22 2.49
74 601009 B ARAT 4,597,775.62 2.49
75 002146 RIS 4577,977.18 2.48
76 002332 i 24 4,575,219.02 2.47
77 603108 THIE ST 4,529,451.42 2.45
78 002329 2 IREH] 4,526,013.92 2.45
79 600529 LR 2453 4,516,862.99 2.44
80 300166 HRITHEE 4,509,719.61 2.44
81 300418 B Y 4,494,653.66 2.43
82 002547 FIHET 4,494,350.98 2.43
83 000971 i 4,489,660.58 2.43
84 300360 JEAERH 4,485,211.46 2.43
85 000018 FHPH K 35 4,469,008.61 2.42
86 000558 B AR N=} 4,363,239.87 2.36
87 000952 IYiaih 4 4,317,117.90 2.34
88 600015 HEH AT 4,278,579.09 2.31

32 ji4k 39 1L




AR EEAR BT N IR A5 B SR AIE S B 4 2016 HEAE R 4k

89 600745 o A 4,162,854.78 2.25
90 002196 J7 IE L 4,152,672.34 2.25
o1 002582 4,152,232.13 2.25
92 002643 JIiE Ay 4,120,471.47 2.23
93 300015 %R HRE} 4,101,108.91 2.22
94 600641 Jilk Ak 4,095,588.08 2.22
95 600348 FH IR AL 4,092,294.28 2.21
96 600988 FrIG i 4 4,057,962.12 2.19
97 600352 ANy A 4,049,629.87 2.19
98 002001 BRI 4,046,893.90 2.19
99 300251 oLk AL it 4,040,730.38 2.19
100 002494 R I 4,027,953.95 2.18
101 600749 Pa IR i 3,939,397.99 2.13
102 600595 W sl 3,924,605.18 2.12
103 002709 RIGH KL 3,916,887.73 2.12
104 002094 3,915,647.13 2.12
105 600547 R 354 3,913,892.90 2.12
106 002587 L/ 3,871,587.25 2.09
107 300347 IR 3,832,127.89 2.07
108 600216 AN Y] 3,827,155.89 2.07
109 002013 T 3,824,438.25 2.07
110 600734 SRR A 3,786,007.05 2.05
111 300368 4y 3,778,964.01 2.04
112 000501 SRR A 3,764,147.77 2.04
e “SENEH” (B NBEEERAT)  “S2h &80 (S B REERN") I3E LS AE &80 ()
LML H ) A, AHEARA G T .
8.4.3 N EHI A S B K 32 A B s N B
Az ARt
SRANBER A (B B 1,200,296,403.72
LB ERRN (RAD) B 1,223,908,830.33

HE: CSEANEHT (B RANBEE A

ALHA S LAAS B ) 3181, AR 5 T

8.5 HIARIEMIF MM IR BFREAS

S AT (B HBCRION™) $4K

A

B RRAZ AT (Bl

VNI

o155 dh b

R B

B EEAF1(%)

33 jidk 39 1L




AR EEAR BT N IR A5 B SR AIE S B 4 2016 HEAE R 4k

1 K i 7 4,323,000.00 4.06
2 JAT
3 b i 77
Horr: BURTE SR
4 Ml figz
5 i T %
6 rh ] SR 4
7 AT EEfR (AT AT Hefi)
8 [ER|ZEa
9 HoAt
10 | &it 4,323,000.00 4.06

8.6 HIRIE A SMHE 5B S H EL B /N HEFF AT LA R s R A

SRR NRTT

i S A
F5 ARG TR A4 R HE (k) Ny AIXIEN
E EL (%)
1 019533 16 [E 5 05 43,230 4,323,000.00 4.06

8.7 HARAEA S E b B S E LU /DN HEFF IR +48 37 SORRES R S R A 40
AFE G AR IR RFFA B SHFIESR .

8.8 MMEFIRIEE A AYME GBS #E BRI RF HIT T42 Bt e R B R 40

AREEAREMRARFAREIR.

8.9 MR A SAMHE 5B S H LB KN HE R AT LA BUE SR B4

ARFE A IR RFFABULE.

8.10 MEHIRAES B MIBIRHHRIZ HHOL VLY
8.10.1 #HREMRAE ST MBI CAM R A

ARSI AR T AR RFAT AR 1B

8.11 HE MRS E SHH I HFUIH L H B H

2 34 pidk 39 T




AR EEAR BT N IR A5 B SR AIE S B 4 2016 HEAE R 4k

8.11.1 WMEWIRAESH B H R R B2 40
AT AR AR ARFA E G5

8.12 HBHAAMEME

8.12.1 A WINAFE G E AT+ 2 UEFR I RAT BARAIABA I BTSSR, BER S
Gt AT —E A B AT ST TR .

8.12.2 ik i I A Ak 4% 5% ORI 42 I S H IO FEJE < B R R e A 0 I SR PR AR

8.12.3 B H A B F=HI AL

B ARt
75 e A
1 A ORIE 92,195.11
2 ISR Z I SR 93,074.08
3 JSZHAC ]
4 IV ilDS) 85,883.47
5 IR HA FR 1,294.04
6 Hopth RIS
7 2
8 HoAt
9 Hit 272,446.70

8.12.4 FARFEA AL THe B i T B e 535 B A
I AR AR R b T O I AT 57

8.12.5 FARKHI 4 B hAFAETIE Z FRF I AU A
AL NRMT

TR EI S | HREE B
5 i ARG JBEZE A4 FR 3 2 PR 1 B
N E Y L1 (%)
1 300065 A 5,951,387.47 5.59 | &XIE AKFHI

8.12.6 HHASIRE HERIHAR TR

RIVY g N B 1 Sk & oy Bl f S S T e A R 2 .
535 ji4k 39 T



AR EEAR BT N IR A5 B SR AIE S B 4 2016 HEAE R 4k

89 EESMPFRAANGEER

9.1 MIARESHIRFE AN BEFAENGH

AL A

B NG5
| pEEm Ptz AL
FEH A
FEE A o5 B A Ry Ae I
FrH 0% A 1
Ee 451l EL £
4,076 29,027.01 6,999,700.00 5.92% 111,314,385.90 |  94.08%

9.2 MIAZESEHAKNMLN RFFAFEERIHIRL

i H

FrA AL ()

SE-AsYil=al

Y NGIEEP N YN R E]

R
M

B

494,232.53

0.4177%

9.3 HIAESEHEAKNMLNRFAELTFBAEEHBEEXHKHENR

TiH

A R Bl

CEECEXE )

CEZVNANE S <ia gl
TN A AT

10~50

NN
ik
A I G IS B PR AT IS

0

810 JFFBMAZEEH S

AL
B AR H (2015 45 8 H 6 H)E: 404 4 284,098,349.39
A AT 4 4 AL A 152,088,927.14
AR B3 <5 e P ) 30,996,513.13
e AR AT 4 w8z [B] 47 A0 64,771,354.37
AR A JA SR R B A
AR JA SR J 4 03 LS 118,314,085.90

536 ji4k 39 7T




AR EEAR BT N IR A5 B SR AIE S B 4 2016 HEAE R 4k

811 EXRFf#Em

111 BEHIEFA AR PN

R I ok S AR A AN R ikl
112 HEFEA, BSREANEIEZSTERITNERATES)

ALY

Knw T 2016 F 2 F 3 HAAM ~d: BEESRIK, Botiodedd 2016 4 2 H 2 HEAFHHEAE
KAFERK, HERGEBEELAAFAFERK.

AAFT 2016 4E 7 F 6 HEA AL : WANER, SRzt H 2016 47 A 4 HEARFHIELT
EN/NEITRIFSELS P

ANE]T 2016 4 9 H 24 HAAi A BIANNEE, G4 A 2016 48 9 [ 22 HiEA#H
EARNFRISER . BARRR A PV 7 LRSI A AR A ml RIS A

RAWT 2016 4F 11 H 5 HRAiat: H 2016 4 11 A 4 Hilg, BEMA L L RAARARREISAE

FEFEE AN

I
113 BRESFHA, EL&WF=, E&FEEFWEHFR

WA N TG M IEGE A B, BEefEE SR,
11.4 EESHHRIZH KR

55 1 P9 T A T SR T SR
11.5 AFEEHAT B THR 2 THTEH % FriEn

ARG AP, AT R A SO I T A 2 T 45 BT Il o 4t 4 LSO A 45 BT Ak
T8 R 22 VTS 25 BT BR A =] 4RI 4 60,000 76, H RTZE THHLAE C iR b TH IR 55 SR IR A 2
o
116 BEA. £EARAREETENRZEERLTEHMR

WA, BHHEA FBEARZEESRLT, FREWEHEAN, BEANSREHANAZEE
AL
117 ESHFES A RIS BITA RER
11.7.1 Z&HMFESR A R 5 BT 83 KA &S AHE R

A NRM

37 713k 39

=



AR EEAR BT N IR A5 B SR AIE S B 4 2016 HEAE R 4k

. &S] IS S A2 7 v A 4
i 24 B g H
I3 T 2 PR LTS H/E
R A0 SRS i 4 & REN
B
AP LA Bl
FIFUESF 1 - - - .-
H &1k g 1 719,814,764.22 |  29.71% 670,363.69 | 29.71% | -
A% 2 406,200,944.13 |  16.77% 378,292.94 | 16.77% | -
H S IES: 1 316,181,637.01 | 13.05% 294,457.49 | 13.05% | -
MV 1 229,214,659.59 9.46% 213,467.61 9.46% | -
RAAESF 1 223,006,003.50 9.21% 207,685.57 9.21% | -
[EEanE 1 146,105,562.41 6.03% 136,067.81 6.03% | -
H 2R IS 1 104,965,327.01 4.33% 97,754.08 4.33% | -
RAIES 1 102,603,998.74 4.24% 95,555.11 4.24% | -
A ] 1 95,807,502.29 3.95% 89,225.62 3.95% | -
TAFUES 1 59,328,291.02 2.45% 55,252.07 2.45% | -
Rl 1 19,322,001.56 0.80% 17,995.76 0.80% | -

E: 1L B a R 5, DNkt ERESR B0 45 5 AT BR TUE 2w IEE 9%
2T B AN IE HIYIIA] A e 23 5 AR AH AR RS 45 550 UG i <5 BRI S 7R

2. A5 B ITHIE R bR :

D BAEHER EERE.

2) WSRO RUF 2B AT R

3) WERE ML M, B A i NI

4) HAERes RIS mma. Za Ml sk IF, 28 5 BT & ABEEA S S ATIE IR 22 5 I 2,
IFRE A AR AT 45 BN SS

5) WAL AT B E IR FUHUA AN TIN5 RE S s SE L ST oy AR G FR A 20
LUt AT TERE S B BT RO FEIR S S B4R RS

3. A5 I FERE -

D AR EHNEWATT W, IR MK IESZ 5 F 0 A FEARAEXT 52 ) B e ks I ey ik
1TV, W E R A 5 ST 7R

2) ARGEHMANSFHFREBA LSBT, IHFBmEETEA.

4. 20164F FEAFLGOFT G P AR SR . RIXGEFR2AN AL, ToVERS AL .

11.7.2 ZEMAESR A TR 5 BT HAES B B0
AL NRMT

25 38 pidk 39 it



[ BEERR B M M 55 R R E R P B S 4 2016 SEAEER 75 4 2L

(e 8145 5 BLIEAZ 5
=Pl i 2 4 el 2 AL
JRAZ B | IR | RS | WAL JRAZ 0 TR RS

W Ll W Ll WU LA

H4iE % - - - - - -

E 4 H % 84,696.28 1.92% - - - _

S : : : : : :

ST : : : : : :

RIRIEFF - - - - - -

L : : : : : :

hRIES : : : : : -

RS - - - : : -

1,100,000.
g AT 4,323,681.90 98.08% 00 100.00% - -

EIEIER - : - - - :

PRI : : : : : :

ERERESEHEGRAF
—O—t#E=RA=1H

25 39 pidk 39 T



	§1  重要提示
	1.1 重要提示
	2.1基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式

	§3  主要财务指标、基金净值表现及利润分配情况
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	3.3 过去三年基金的利润分配情况

	§4  管理人报告
	4.1 基金管理人及基金经理情况
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6管理人对报告期内基金估值程序等事项的说明
	4.7管理人对报告期内基金利润分配情况的说明
	4.8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

	§5  托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 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
	5.3 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

	§6  审计报告
	§7  年度财务报表
	7.1 资产负债表
	7.2 利润表
	7.3 所有者权益（基金净值）变动表
	7.4 报表附注

	§8  投资组合报告
	8.1 期末基金资产组合情况
	8.2 期末按行业分类的股票投资组合
	8.3 期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	8.4报告期内股票投资组合的重大变动
	8.5 期末按债券品种分类的债券投资组合
	8.6期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	8.7 期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	8.8 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名贵金属投资明细
	8.9 期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	8.10 报告期末本基金投资的股指期货交易情况说明
	8.12 投资组合报告附注

	§9  基金份额持有人信息
	9.1 期末基金份额持有人户数及持有人结构
	9.2 期末基金管理人的从业人员持有本基金的情况
	9.3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

	§10  开放式基金份额变动
	§11  重大事件揭示
	11.1基金份额持有人大会决议
	11.2 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
	11.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	11.4 基金投资策略的改变
	11.5为基金进行审计的会计师事务所情况
	11.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	11.7 基金租用证券公司交易单元的有关情况


