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CHEAE WD BLe- 5 38
1))
Horp, 1354 HER 2,321,537,450.89 2,119,292,044.60 4,440,829,495.49
2 34 -1,515,693,773.96 -827,336,198.02 -2,343,029,971.98
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P A
5 A 7 A 5
S EEH GHERD
LB 1))

i WA H B
SiHE)

1,379,217,587.09 1,137,209,325.76 2,516,426,912.85

TR BT A 55 1R AR 7 o
KRG TS (F5) 71274, WHEIRE D THHTTNEE:
BEEHEANNTIN: EOE, FEXTERTIN: &, PRSI K%

7.4 WRME
7.4.1 BEFEARENR

B BEAR A R B 7 RO C B R A R SR AR B G (VLR IR AR 42 7) 4 rp EHIE 2 B B 2 AL
(LA RIAR o ERIE M 227 )iE W AT [2013]930 5 (& T A%t 3 BE MRS B 5l 7y 7 3 1 B I A RS o5
PRI A SR IO ) Mttt R DA I S AT PR R IR (A N ECSE R EIIE S5 5 8 3 410
LRI R B ) RO T B IR A BN R R SRS A F) T ATFSEE . ARG WL RTF
BER, AFEEIABRANE, B RS A 9 4 R L SE4E 1,520,751,040.58 G, & AEsKiE
H R 3 T U 55 T (RE A T8 A 0K ) 25 4K Hh R 367 (2013) 58 731 5 IR BE 4R 25 T LABRAIE . 22 1) [EIIE
Wa&E, (RREREA ) RS ERATIEA R A SRS G ) T 2013 45 11 A 25 HIER
Ak, BEEAFEMBNESMPRTN 1,521,145219.93 M3 E0a, HplWE &R 8ie
394,179.35 EEE A, AFEEMIEEEI AN FREREE S EHARA R, EEFE AN hEzE
BARAT A A PR A 7]

RAE (P NI EIEZR SR R k) M (EARBERR B 5 ) RE T BR & BUE R I 3
HeEHE) MARME, AREBTEEDVEA RIFRsE e TR, SFENKERT B
HIEERCE T/ BN AR R oAt 28 [RHIE M S i BT ISR ) B (TR IS . Al A et o
SIS A NNFASEGAE) SRS LR BGIE. BEPSCRRIESR . R DUSE A
B IE M 2 o VR G 1505 1) A 40 i T R (B 20U 4 v [EIE B A SRR ) o A BE 45 I BT 2 5
By P EEAER AR BT~ A T 0%-95%: HLART R Thidr. mliy TR, BUE. %

FEXFRIER S SR T R BOE S RS 3EN 0-3%; AN % H HAEBRIRIE I & 27
HAT jik 34 70
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BEANIAZ B RIEE G, PRFFEL & BB HAE — 4530 LA B BURF 5 25 MK T 25 4 5 72 13 A 1 5%. A Sk
SIS AE R : YR 300 FEEUI & 2K x80%+HH 5t A FE Al 5 %6 x 20%

AW SRR AT RS TN BRI S A PR A | T 2017 4F 3 [ 29 HtbdER

7.4.2 STHRRKI SR

AT G (I 55 4 R A BRI ST 2006 4 2 A 15 H X LA IIIRIAIAG ) (ialk 2 vHE ] — R A
DUPD - B IR AR S T U SR SRR (BN ARk il 2 THAEI™) L o BRI B S ) CUEZR4R B3 2 4
7R EE XBRL B ES 3 5 <EE LR i AIEAF BER 75> ) o BEIESF $58 JE poll 2 (DA g ke o [
ST GEZFHRR G 2RSSR S CEIRERE RS ) R RCE R & IR
RAEGIEE A ) MIEN RN 7.4.4 FToom (b ERERE 2 oh IR b by 2 KA B0 SRR E L
FOVF B GAT M S S5 PR AR St o

7.4.3 BAFAND ST K E A A RE B 7 B
AHe gz 2016 EFEM S5 ARRAT & b 2 THHENI A EESR, FOsk, Se Bt sk 1 A Bk 4> 2016 £F 12 H
31 HIIM 55 IROL LA L 2016 4R (478 R AN i B AR B DL A5 A 545 .

744K REFFRARSTESR. St 5800 —HEEREHE S BH
AIEEARE IR TBER. ST TS Ria— I8 RS A — 2.

7.45 SHBURMETHE TR E DL R 24T IER UL
7.4.5.1THBURZ T BV B
AFEE ARG R KA ST BORAEE .

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

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

7.4.6 B
YR EGES . 5 R 45 BRI FL[2004]78 5 (I EGHE . R B4 57K AR BR 3 SRk
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SRR MAL[2008]1 5 (RTFALA R BiE T-OUEEERFER) . MH[2012]185 5 (kT5eit b
A B R B ZER 22 A N PG BB A S 3@ 0 ) i[2015]101 5 (G T Bl A iR E AL
FIZE A N AR BUBCR A 5% I @ @ ) Wi[2016]36 5 (0% T A T HEF 2 LB cU A 3G (E B A
B %) MAL[2016]46 5 (OCT-F — A WM 4 T 4 T 8 g ik AR < ol A QB SR i ) AR
[2016]70 5 (&4 ML IR b A ke S5 KA (EUBE BRSO b TR0 1) R HEABAR DI BV RN 5 55 B A
FERIS R T

(1) 2016 45 A 1 HHl, DURITHETAFEREARTEWBAYUTER, AEUCE L.
XHIETR S B8 8 BN IS 2R 4 S B . BRI SRAEENL AL, B 2016 425 A 1 HiE, &
Rl H G E LB SO SN BB . SHIETF B R NG I SR B AR IR S
AEXEERL, XF T 5B 61 LS R R P AR KA S SN IR e fIEHE R

(2) X3k MAEZR T 3 AU AOUSON , B4 SR BEER S s I ZE M ION , 2B ZERURN
7= AL MO S AR ARl i A5

(3) Xk I AL FF AN, B A AT 5057 (0 Al A 17 35 g S AN AR A4 R4% 20%
HIN N X g BT A R BUS IS AT, FRBCGHIIRAE 1A DO (E 1), H
SLLF TR R0 NS IRTAT: FrBOWBRAE 1 AN H BUER 1S 1), Bid% 50% 1 AR
NS AL FEROVRRGEEL 1 S0, R AT B, XEEERA K EH AR IRER, MEEs
BASHIB R RN, 20 R e T 5B, RpBen (8] B A4k H 5 AT B
ZLRMSIN GRS BT A% 50% T A MBS 8T EIRFTR4E— G R 20% AIBERTHIE S AT 8L

(4) EESE A% 0.1%M B RSN SR AL Z ENTERL, SRR AMEUR SR AE 5 ENTERL -

TATRBET R R
SR AR [
A . e
AR S A AT R A A SLES Eﬁﬁfm“ S
R B T o (o [ bR ) VST W TN Y
i B AR A A (D) L
R 7 () A N
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B H N SR ity [ PR S TR R

IR AR JEARAT LA A PR 2 =] (9 ACRAT™) NS 2. S4B

S A AT PR A W) /\meAE’J¥/\7
AR BERR B () B IR A T SEHEANT A

AT A %ﬁf?ﬁjﬂﬁﬁﬁ'ﬁﬂ%ma
[EER———— ™
J.P. Morgan Investment Management Limited %@%\ﬁﬁéfféﬁf ;ﬁﬁf %’5@(%.)

B BN IR EEAR B 7 4 B (9 )
A7 PR 2 w1 1 2

T 1 IR SRIRSE 5 AE T M 55 S Rl A 42— BER Ml 2% KT AL

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

2. MRIEHAHRAT T 2016 4F 3 1 16 H KA RHHH AR A FRARAT Bt A BR A 5 % T RAT e 1
KRR RIS 5 Z AR B P2 P SE I A ) 5 T ACERAT RAT B W SE B BE SRR AL By I C 4
Hh EIEE 2 E I VF AT [2015]2677 5 (5% T A% HE g A9 A RRARAT IBL 60 A7 PR 2> = 1) i [ BB 1A BR
RN E)EERAT I W SE B P ) #xifE. T 2016 4E 3 H 15 H, LEFEC M AR LA &
WWTEL, SO R BT IR T2 A .

7.4.844k 45 #A K B4 BT L EAIE] B SRER T A B
7.4.8.1 BITRBEA R 5B ICHITHIRZ 5

o
7.4.8.2 KRBT
74821 EE&EHR
Bfr: NIRRT
A3 AR E AT B ]
i H 201641 1H 22016412 | 20154E1H 1H 2015412
H31H H31H
IR R < N SEA ) B B 27,467,935.14 17,595,282.21
Horbre OSBRI 0% 7 4Ed 3 4,760,972.18 4,559,770.17

T SO EEN LIRS A IR =] A8 BRI 4% A0 — H 2 & 507 14HE 1.50%H)
FERARIHE, BHRIERAAKE, A3 it ARy:

25 20 pidk 34 T
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HEH AWM =81—H &5 =% E X 1.50% / MFERE.

74822 R&EEER

Hh: ARG
ENH AR FE AT LG ]
IiH 20164F1 7 1H £20164F12 | 20154F1H 1H £20154F12
H31H H31H
R A R B NSO TR B 4,577,989.19 2,932,547.14

T SOREEEAUE AP SHRAT R ek al— H R & B 3HE 0.25% 4 PRt 12H
FitERA AR, %A, HitE A 08
HIEE P =R — H 2R E X 0.25% / 45 RE.

7.4.8.3 5RBET7HEATHRAT IE] ML T3 OB (B W) 22 53
T

7.4.8.4 ZFREFTBEAESKBHI
T

7.4.85 HKETTRE FIRIT A RBUL SR LR BB

A NRMIC
A AR FE AT EE ]
RERTT R 20164F1H1H %20164E12H31H | 20154:1H1H 201545124 31H
AR AR B GEISYION AR R LS SUION
Hh [ 2R 1 ARAT 77,677,931.44 1,940,926.61 | 203,906,984.42 877,158.34

T AIEEHRTAR A SITE AP EE BT RE, FRAT RNERIERT .
7.4.8.6 AESHEREHNS 5XREAHIEFHIHER
o

7.4.8.7 FABSRBREZ 5B IRAI LA
T

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

F21 ik 34 11
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7.4.9.1 BHAMGHTR /M R AES T T HR KA U8 ZRRAES:

SRRA: NIRRT

7.4.9.1.1 ZMUEHRI: BE

S iEZ BRI G/ TEZH WK | BIRAE & IR HIR

RS B NEH &H =il g | EEHT | (Fb BR) 5% SE I8 A5
601375 | FJFiTF%: | 2016/12/20 | 2017/01/03 | #HiMk B 4.00 4.00 26,695 106,780.00 | 106,780.00
603228 | SEEHLT | 2016/12/28 | 2017/01/06 | ¥tk bTi | 23.16 | 23.16 3,428 79,392.48 79,392.48
603877 K5 2016/12/29 | 2017/01/09 | Ak b 21.30 | 21.30 3,180 67,734.00 67,734.00
300583 | ZIEAM | 2016/12/29 | 2017/01/06 | HrfgAk b 40.29 | 40.29 1,582 63,738.78 63,738.78
603689 | G RIRR | 2016/12/30 | 2017/01/10 | HieAk b 7.87 7.87 4,818 37,917.66 37,917.66
603035 | HHGAME | 2016/12/27 | 2017/01/05 | #HilAk BT 10.44 | 10.44 2,316 24,179.04 24,179.04
603266 | AE/Efr | 2016/12/30 | 2017/01/10 | ¥FifgAk b | 14.63 | 14.63 1,562 22,852.06 22,852.06
300587 | REkMKkfy | 2016/12/28 | 2017/01/05 | ¥k b | 1411 | 1411 1,438 20,290.18 20,290.18
002840 | 4k | 2016/12/29 | 2017/01/10 | itk b 6.55 6.55 1,814 11,881.70 11,881.70
002838 | ERKALY | 2016/12/28 | 2017/01/06 | itk bri | 15.28 | 15.28 681 10,405.68 10,405.68
603186 | KIE¥H | 2016/12/26 | 2017/01/03 | ¥k L 5.37 5.37 1,874 10,063.38 10,063.38
603032 | EAiE | 2016/12/27 | 2017/01/05 | ¥k L 5.81 5.81 1,628 9,458.68 9,458.68
300586 | FEELEH | 2016/12/26 | 2017/01/04 | ik b 9.30 9.30 1,006 9,355.80 9,355.80
300591 | JSHET | 2016/12/30 | 2017/01/10 | itk b 3.07 3.07 2,397 7,358.79 7,358.79
300588 | EEZE(ZE | 2016/12/27 | 2017/01/05 | ik b 4.94 4.94 1,380 6,817.20 6,817.20

T Rl D2 SOT B IBRERK T, 8RBl R — ROy G T . e
B AN — R N B S 5 H AR, IR &5 i A R 2T Il o, 5T
ErRRZE MR A AGE A il AN AT ZS 5/ AR, AHTBERES H
EH LT HZ B AGE B Bk

7.4.9.2 JARFA B E TR ETUEZ FRBER
T

7.4.9.3 HRMBSHRIERIWR 5 H4E AR 555
7.4.9.3.1 RATHETI MR IERE
T

7.49.3.2 R G i HIHFIER A

T

7.4.10F By TEBM O Hr& it R T ER AR AR E IR
1) ~uahE

(a) Rt THEARMETHRERINE

2251434 11
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NRAMETH RS RITRIZ UG XA et E TR R 5 R A =2 RO A E T8 B A= IR
PUE «

BRIk MRS B G TR R T3 R 2 R B A
SRR BRES — R AL AT O 587 B 5 B R BR) R W R R A AE
=R MBS B AN AT I A A

(b) FREEMI LA SOAAE T A<k T A

() &ZR&EMTHARME

T2016%12 H31H, AEEFA K UA RMETHE HHZZ)vE N S 00w e vt g 728 — 2
R AR A N707,262,394.687T, J& T 5 — /2RI RHIH488,225.43 T, JLJE T4 =2 X IR %1(2015
F1231H: 3—)Z1k2,055,578,441.637C, 5 _)71k214,400,379.1870, i =/ZK).

(i) 2 SCHHME TR R X8 1 AR

X FUESFAZ 5 i L (R BEER A5, 7 B RS U B 58 5 AN i R (B A K R A5 I 1) 52 5 AN KR
g TARATTRATEG I, RSN TIEM A 252 5 K E IR HIE . 585 AN Bk 3 8] KBRS 39
[APREAR SR IBEZ AN I3 (0 24 SCE AN — SRR FAARIE A EL T PR A BOAS W R A ELX T2 e
IMERIFEMAREE B € MR AR A FUME R & 2 — R IIE R 5 =R K.

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

(c) AEFFEMLAA SUME T B4 T A
T20164F12 H31H, AEERFFEIERFEM LA RMME T =S/ = (20155412 H31H: [[).

(d) ALt e ER R TR

AL SEUHME T B A S 587 A0 7 7 B AR B SGR TUR LA fh fa 5T, KT HE 5 2 Se i E AR
ZAR/N.

(2) BrAFhrEsh, BEB H6R H AR G0 7 20U i At 2

88 HWHEAAHE

8.1 JARESH ™ HE KR
EA: AR

G B
T i H S
FIEEB (%)
1 TS ar 707,750,620.11 88.23
Hor, e 707,750,620.11 88.23
2 [ 5 WA 7 5 %
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b

Hrp i

=

BTSRRI

e Ea s

ERMTAE SRR

TN < B 7
Forpre KR SIRI AR SN A <2

i

RATHERRLS6 arit

93,548,594.24

11.66

FoAh 25T 55 7

879,027.38

0.11

it

802,178,241.73

100.00

8.2 MIKREATWARIB R BAE
8.2.1 R P WIARIZAT ML 7 I T A B R R AL A

SRERA: NIRRT

B Sl ot
RA5 REN| A E
EEE (%)
A R R . Dk - .
B KA 62,120,943.07 8.01
C izl 564,960,048.71 72.82
D SWAINE VNN W& e Y VA 4 37,917.66 0.00
E w0 15,592.23 0.00
F R AT 19,247,757.00 2.48
G prlibet i ey R 4 9,458.68 0.00
H ERERIE /84 ] )
I EEAER . ARG BRIk 241,692.20 0.03
J Bl 30,158,497.60 3.89
K S5 b - -
L FH GRS 55 I 55l 30,958,712.96 3.99
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M RHABETEAEANR 55 - -

N KA FREEAN 2 FE B0 B, ] -
0] JE R MRSS « AEBEAIEAD IR 55 - -
P A ; -

Q | EAEMMETI
R | sclh. B AIBSL ] ]

27
S e

ann 707,750,620.11 91.23

8.3 SPARIZ A FMME o Fe s B 15+E H B AR /NER P RO AT 48 B R R
SR NRTTT

e S
Fe | KREAE JIE B A4 R HE(K) A E
H 451 (%)

1 300115 KB R 2,767,588 72,123,343.28 9.30
2 002456 KREE 1,928,854 66,121,115.12 8.52
3 002411 Wb RE A 1,690,223 45,720,532.15 5.89
4 300136 (EESGEE 1,475,966 42,065,031.00 5.42
5 603808 B/ VAN 1,181,988 37,929,994.92 4.89
6 002127 P FL RS 2,696,752 30,958,712.96 3.99
7 600497 Uth 7 B 3,589,500 25,234,185.00 3.25
8 002008 Kok 1,027,929 23,231,195.40 2.99
9 000980 Kl e 1,516,365 21,881,146.95 2.82
10 600104 RAEH] 921,175 21,601,553.75 2.78

E: WEEARTBAM GRS R A R EZH, MG E T A 48 B A M ol
(www.cifm.com) FJEEEHRE IE .

8.4 MEHAMES T HSHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR B4
GHRLL: NIRRT

ok YA 4 BT
Frs P ER AR 2 A R AR TN PR E LB
(%)

2 25 713k 34 7T
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1 300070 KR 221,364,489.95 8.80
2 002456 KRFEE 210,534,241.83 8.37
3 600030 S IESR 160,928,461.04 6.40
4 002400 Al 154,576,618.33 6.14
5 300115 Kk 154,065,520.74 6.12
6 300059 KT E 146,297,648.77 5.81
7 002450 RS 145,424,210.75 5.78
8 002407 EZ K7 126,039,254.05 5.01
9 300058 RSN N 125,701,360.54 5.00
10 601688 IR T5 125,691,456.57 4.99
11 002245 TR NI 2 118,832,745.13 4.72
12 000758 SRREN Y 113,178,853.91 4.50
13 300202 R 107,235,988.80 4.26
14 300207 JRHE 3% 106,696,366.78 4.24
15 600570 EE RS 104,818,777.84 417
16 300418 B g 101,582,779.70 4.04
17 002709 RIGH L 98,671,096.65 3.92
18 002440 5]+ By 98,035,036.41 3.90
19 300182 TR AR 95,917,954.98 3.81
20 002081 Gl i 94,792,253.65 3.77
21 300203 BHRHL 87,855,177.42 3.49
22 002241 ORIy 87,709,343.91 3.49
23 601888 Hh [ [ iR 81,088,798.96 3.22
24 002001 BRI R 80,510,864.81 3.20
25 300352 B[ = 77,549,415.05 3.08
26 002299 KRR 77,021,023.20 3.06
27 300068 A 8 FEL YR 76,431,394.14 3.04
28 002236 KA 75,549,289.32 3.00
29 002714 WA s 72,259,587.66 2.87
30 002123 AP 68,885,377.20 2.74
31 002292 BURER R 68,076,655.93 2.71
32 002276 i 5 66,980,232.96 2.66
33 601318 rh [ S22 66,115,703.52 2.63
34 300085 WA 66,030,331.86 2.62
35 002155 517 B 4 65,180,593.53 2.59
36 000776 " RAES 65,159,155.81 2.59
37 002152 T HLZ 63,501,058.75 2.52
38 002477 i YT 61,979,832.69 2.46
39 600988 UIN e 61,856,224.44 2.46
40 600271 WIRAEE 61,715,084.81 2.45
41 600048 LRF = 61,649,352.93 2.45
42 000078 HEAY 60,486,054.81 2.40
43 300124 EINEAR 60,353,651.77 2.40
44 300408 =R 59,098,763.73 2.35
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45 600547 IR 4 58,984,345.02 2.34
46 002131 FIBR A7 58,916,312.13 2.34
47 002426 JHE ) A 2 58,903,616.08 2.34
48 002518 Btk 58,836,675.94 2.34
49 002375 Y JE R 56,903,396.99 2.26
50 300017 W15 BHEL 56,848,631.97 2.26
51 002043 fEE 56,409,908.76 2.24
52 600352 T s 55,615,485.50 2.21
53 300144 RIEH 55,612,411.47 2.21
54 300073 MR 54,779,694.26 2.18
55 300072 =s $787S 54,460,828.82 2.16
56 002601 (EEIEES 53,831,808.20 2.14
57 002411 Wb RE A 53,651,177.88 2.13
58 300136 (GESGEE 53,471,363.80 2.12
59 002508 ZHR AR 51,386,736.62 2.04
60 600498 ED QL 51,049,352.97 2.03

T KNG (HESEABER AT | S dt (3 SR O % S T2 s i (il
ALHA S LAAS B ) 381, AR 5 B

8.4.2 RIS SHE ISR 1F{H 2% BLHT 20 44 KR A4
SEEA: AR

o7 A 4 B
5 Ji SE AR Ji 2 A4 R A RS A P HE LA
(%)
1 300070 KR 220,954,295.87 8.78
2 002236 KA 180,187,532.08 7.16
3 600030 S IESR 164,965,337.40 6.56
4 002450 FRASH 158,295,341.60 6.29
5 002400 BT A 154,375,648.91 6.13
6 300059 KT E 147,027,056.02 5.84
7 002456 KKIE 143,280,605.22 5.69
8 300202 ey il 129,029,134.29 5.13
9 002241 ORIy 128,754,904.93 5.12
10 002407 2% 127,619,460.61 5.07
11 002709 RIGH KL 126,414,900.60 5.02
12 300115 KENG = 124,765,119.93 4.96
13 300058 W EhR 124,280,593.14 4.94
14 601688 HBIRIES 118,874,628.35 472
15 300207 JRHE 3% 118,370,340.74 4.70
16 002466 R 111,360,162.64 4.43
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17 002245 RS F=" 106,319,577.35 4.23
18 300418 B g 105,886,846.27 4.21
19 600570 EE RS 105,612,835.14 4.20
20 000758 SRREN Y 105,013,899.33 417
21 300182 TER A 95,122,769.84 3.78
22 002001 BRI R 94,185,012.73 3.74
23 002081 G ekt 92,950,535.53 3.69
24 300203 BHRHL 89,797,328.51 3.57
25 002440 )+ By 89,047,924.88 3.54
26 002717 U i [l A 83,296,388.14 3.31
27 002299 KRR 81,588,286.90 3.24
28 601888 Hh [ [ iR 78,011,013.35 3.10
29 002714 B Ay 76,299,353.37 3.03
30 002477 i YT 74,895,021.35 2.98
31 600271 IR 71,974,827.61 2.86
32 002123 AP 70,786,826.30 2.81
33 300017 W15 BHEL 70,756,815.82 2.81
34 601318 rh [ S22 70,075,958.57 2.78
35 300124 CNEAR 66,016,563.47 2.62
36 300352 B = 65,567,182.77 2.61
37 600804 e 65,049,730.91 2.59
38 300408 =R 63,533,887.46 2.52
39 300296 ) I 4 62,698,254.31 2.49
40 000776 T KAES 62,650,068.82 2.49
41 002426 JHE ) A 62,586,533.61 2.49
42 600048 TRF Hb = 62,207,918.95 2.47
43 300085 WA 62,169,776.25 2.47
44 000078 HEAED 61,078,418.03 2.43
45 002152 R ] 60,530,532.45 2.41
46 002276 T 5t 59,720,220.37 2.37
47 300068 A S FL Y 58,917,611.43 2.34
48 002131 ) ¥k A 57,261,991.72 2.28
49 300144 R E 56,546,953.40 2.25
50 600988 TR 4 55,932,289.83 2.22
51 002155 517 B 4 55,832,984.24 2.22
52 600352 WL e 2% 55,492,157.24 2.21
53 002273 KEmEH 55,473,678.64 2.20
54 002518 ABhik 53,736,336.80 2.14
55 002626 SR 53,195,537.98 2.11
56 002375 M JE Ay 53,058,843.86 2.11
57 603766 F% 3% 18 H 53,038,374.58 2.11
58 002601 (EEES 52,801,210.17 2.10
59 000558 B AR N=} 52,320,659.40 2.08
60 300072 —RHAR 52,271,840.55 2.08

28 g1k 34 7T




AR EEAR RS ) RIS B IR S AIE R R HE 4 2016 GEAE AR A

61 002292 BRI IR 51,778,859.11 2.06
62 600547 IR 4 51,298,508.94 2.04
63 600216 WL EEZ 51,103,820.32 2.03
64 002234 By 50,869,080.92 2.02
65 600751 RUFHE 50,706,754.92 2.02
66 600498 ED @ik 50,373,294.15 2.00

Ve KNG (B SEABER AT L S it (3 SR O % S T2 s . (Ol
ALHA S LAAS B ) 3181, AR 5 T

8.4.3 TNBLERH A B8 RS R T B AR

Bpr. NRm
SENBEEERIRRA (RAS) S0 9,412,479,297.31
SEHBEERIURN (3D BT 10,428,499,863.28

T “SRANEE (BCSEABER AT L S it (s RO % K T2 Rss e (Ol
AZHA SR LR KR A, AR S B

8.5 MIRZEMEMFORNMPREAS
AIE AR AR R I 557

8.6 HIAR A FaHHE b e B $E LA R/ BB 142 s SR A
AT AR AR R I 557

8.7 HARAZA St E 5B S E LU /N HEF IR+ 48 B SRR 8 R 40
AFE G AR IR ARFFA B SHFFIESR .

8.8 MEHREA AIHESESFFE LA DHFRET LA RSB HA
AIEEAR G RR AT EIR.

8.9 IR FatHE b e B 1$H b RN BV BT A2 BGE SR 4
AIE AR AR R FFA BGIE

8.10 MEHIRAES B MIBIRHHRIZ HHOL VLY
8.10.1 #HREMRAE ST MBI FF AR 4

AT AR AR AR I AR

2529 pidk 34 1



AR EEAR RS ) RIS B IR S AIE R R HE 4 2016 GEAE AR A

8.11 R ESARAE S BB 1 H U 523 5 oL vt A
8.11.1 WMEWIRAZESH B H R R A2 40
AT AR AR ARFFA E G5

8.12 HBHAMEME

8.12.1 W N AFL SR AT+ 2 UEFR I RAT FARAIABAT W I 0 1) S S8 A BAE AR
Gt AT —EAZ B AT ST TR .

8.12.2 ik i I A A ik < 4% BE O AT 42 I SR I AR JE < R R e A 0 I SR PR A IR

8.12.3 MK HAbE B =14

B ARt
75 e G
1 A ORIE 817,389.33
2 JS2YSCHIE 2517 3K
3 JSZHAC ]
4 IV ilDS) 20,568.18
5 IR HA FR 41,069.87
6 Hopth B K
7 2
8 HoAl
9 Hit 879,027.38

8.12.4 JARFFA KA TH B K R #5355 U
ARSI AR T AR RFAT Wb+ HE B 0 AT 555 -

8.12.5 JAARHI 44 B 5= AP A AE YA 3 PR L B i B
ARSI AR T AR HT A4 I 2 A AETEIE SZ BRI DL

8.12.6 HIEAAIRE HERIFAMICFHARE
PO BN, BB AR TS ST AR R 2%

30 jidk 34 11



AR EEAR RS ) RIS B IR S AIE R R HE 4 2016 GEAE AR A

89 EESMPFRAANGEER

9.1 MIARESHIRFE AN BEFAENGH

AL A

B NG5
| HLb T
R AP
o e s
A FEA G
8l b4
25,139 2225462 | 105011,34587 | 18.33% | 467.800336.03 | 81.67%

9.2 MIARESEH AN BFFAFEERIHIL

i H

FrA AL ()

SE-AsYil=al

Y NGIEEP N YN R E]

R
M

B

259,544.78 0.0453%

9.3 HIAESEHEAKNMLNRFAELTFBAEEHBEEXHKHENR

TiH

A R Bl

CEECEXE )

Rnw@PEEN R FEERTM 0
0 MR NS S N 5 G~ S
AR ESEHMEFA AT IS 0

810 JFFBMAZEEH S

L VARG

FeAFAERH (013 4 11 H 25 H) IS4 4 40

1,521,145,219.93

AHR A HH ) L A0 B 1,379,217,587.09
A T A 4 L R 47 0 400,052,144.08
P AR A 4 A R [ 73 400 1,206,458,049.27
AR JABE R R B

AHR A AR I A0 B 572,811,681.90

H31 ik 34




AR EEAR RS ) RIS B IR S AIE R R HE 4 2016 GEAE AR A

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

ot

EIE A

3

113 WRESEEA. BEW=. HEHELFHIFE

W AN TG RIESE N B RSB MIFA.
11.4 BE& BB RIZHHR

A5 0 P TG 4 5 SR 1) 5
115 RESHITH IS THIES B

RGN, AR R AN E T2 TS S BB O H05 A BE R SO 4 AR 4R 7K
T R 2 VT 55 BT A B2 5] (K40 100,000 JG, H ATZE T ARG TFIRSS 1 B4R PR 4
.
116 BEA. BEAREEREBEANRAZEERLTSHER

W, EEA FEEARZREESLT, TRRMEHEAN T8 ANNELE NN ZEE
AL
117 ESHRUESR AR5 BITA X E
11.7.1 AR A TR 5 BT TR T RSB

#3214k 34 11



AR EEAR RS ) RIS B IR S AIE R R HE 4 2016 GEAE AR A

SRR NRTT

N I SR AT 5 N AT Z SR R B 4
T 5
5 o b7 2 AR o7 2 A4 ‘
77 1 S LT &
R AZ G TERAT i 4 G RN
=
A B Ek 1
SRS 1 - - - - -
[ &iF 75 1| 5,363,131,095.05 27.03% 4,994,683.17 27.03% | -
MlViF S 1| 3,164,273,365.53 15.95% 2,946,886.06 15.95% | -
[ 28 % 2 | 3,038,290,256.94 15.31% 2,829,554.16 15.31% | -
IS 1| 2,154,848,138.23 10.86% 2,006,810.18 10.86% | -
RIS 1| 1,976,404,964.32 9.96% 1,840,615.02 9.96% | -
rhZRIE% 1| 1,201,402,982.92 6.06% 1,118,864.02 6.06% | -
RAEES 1| 1,062,349,850.25 5.35% 989,360.80 5.35% | -
/N 1 771,024,789.42 3.89% 718,048.16 3.89% | -
R AIFS 1 676,021,697.28 3.41% 629,581.12 3.41% | -
TSR 1 408,620,349.68 2.06% 380,548.11 2.06% | -
ZAEUR 1 22,797,329.41 0.11% 21,230.82 0.11% | -

Ee L BRI E,  BINER t EE SR A0 S5 A IR ST A RO IR B
2T BRI FH A1) PR ER 25 8 7R P E 2 45 B UG, B 4 5 v A8

2. 2o BT bR

) BEARGHEIE (5 RAT

2) WSARI R AT, 2 E AT .

3) WEEBIRTE . M, B A AR

4) ARG EIrm M@ 2 r@Ein s, 58 5 Wit fs & AR S AT IE 27 58 5 1 76 22,
T RE AT S IR A4 TH A5 BIRSS

5) WL B, A e B TR TR N 50 B BT« e, AT A A S Rl 2
20t ATIESL . TR AT BRI TR AR B EE B RSS

3. 5 B ITHIR Ry -

D ARFEGEINE T, HEWHISE T MRYEZE 5 B oC I Bbr e 22 5y B oot 77 v 12t
ITPrAl, IR AE 5 BT IR

2) AEESEINGHEBITZ 5 Bu AL, JRaESTE .

4. 201647 A KL SN R KAES: . HHIRIESR2ANE AL, T AL

11.7.2 EeHMAERA TR 5 B o7 HAESR 3R 0L

#3314k 34 71



AR EEAR RS ) RIS B IR S AIE R R HE 4 2016 GEAE AR A

SRR NRTT

o [ AZ 5 BGIEAZ 5
Pl 24 el 2 AL
JRAS A | FRAE R | A | MRS A JRAZ G 19555

B L Wt Wt

EEL

FVRUETE

[ B ilE

PollAEZF

[E % %

e EAESR

HEUES

HRIESF

RAIES

LS YA

RMAESF

PR

ZAFUESF

ERERESEHFRAF
—O—+t#E=H=+H

2 34 713k 34 U



	§1  重要提示
	1.1 重要提示

	§2  基金简介
	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


