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A5 T - - -
IR 41,566,652.47 -37,290,842.53 4,275,809.94
7.4.7.11 FEEF B
A ARG
EN L A EE T L A
L H 2016 41 H 1 H#% 2016 4F 12 H | 20154F 1 H 1 H % 2015 4F 12
31 H H31H
TR BN 150,358.16 148,270.26
SE FAAE SR SN - -
FAt A7 SN - -
SEREAT R BN 16,132.19 34,226.63
At 2,583.32 4,942.32
At 169,073.67 187,439.21
7.4.7.12 BERFR
Hp: ARG
A AR BE AT B 1]
IH 2016 4 1 ] 1 H % 2016 £F 12015 42 1 H 1 H % 2015 4 12
R3tH A3LH
2 H B SR AT S 972,674,156.45 2,846,109,305.93
e S BEE A EVR 1,023,201,338.39 2,673,679,325.46
KL ERENN -50,527,181.94 172,429,980.47
7.4.7.13 RSB AR
A ARG
EN:H AR EE ] L ]
Tt H 201641 A 1H £ 20164£12 A 201541 H 1H £2015412 H
31H 31H
%;; A (Tl I R i 27 B 504D RAC 7 338.660.50 37 546.943.25
gé?;ﬂﬂ%# (e I B e B S0 A) A 7.094.507.12 35.449.143.88
I SISO LR 301,480.24 828,017.98
LLAHEEMRN -57,326.86 1,269,781.39
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7.4.7.14 frAET HIE
T

7.4.7.15 BRIk

A ARG
i EN:Y AR FE AT B ]

20164F1 7 1H 22016412 H31H | 201541 1H ZE20154:12H31H
I SR AR B 7 A R IR R 2 291,480.72 968,978.86
B Bt e A IR A - -
it 291,480.72 968,978.86

7.4.7.16 A St ERSKE
hr: ARG

A3 AR A B 1]
T H 445K
20164F1 7 1H 220164E12 31 H | 20154E1 /7 1H Z20154E12 H 31 H
LGV ERl %™ -14,819,909.31 -9,856,338.81
— R -14,896,703.43 -9,057,338.38
DiEzs 48 76,794.12 -799,000.43
PSRRI B - -
21T R - .
—BUIE 5t - -
3.3 Atk - )
it -14,819,909.31 -9,856,338.81
7.4.7.17 HAtN
hr: ARG
i EN:H b A B2 AT EL A 1]

201641 H1H 22016412 H31H

20154F1 H 1H £20154:12H31H

2 32 T3k 54 7T




BB A B ) IR S R SRR B B 2016 SFEAEE IR

S 4 e [e] RN 55,839.39 723,924.60
R RN 8,370.94 i
A 131,898.28
=nan 64,210.33 855,822.88

T 1 A AR 9 AL AT I IAN g, e (0] B BV 25% A N TR B 57
2. AN < (R A A Bl PR e 2 B R Y < A R ] 5% P 98 0 R, EL m e < PR ] 3% ) 259%

N I B 57

7.4.7.18 X 5%H

A ARG
i PN AR EE T EE ]
20164F1 1 H 2016412 H31H | 201541 1H £ 2015412 H31H
52 o BT 3528 5 B 2,977,581.01 8,185,939.58
RAT )T 328 55 9 175.00
it 2,977,581.01 8,186,114.58
7.4.7.19 HAh3EH
Hfr: ARG
EN L b A BE AT EE A 1]
T H 20164F1 7 1H 22016412 | 20154E1H 1H 2015412 H 31 H
31H
T2 60,000.00 60,000.00
15 B4R 9 120,000.00 240,000.00
AT 12,232.92 28,860.86
ik ;o 4E 9 18,000.00 18,000.00
Hopth 200.00 200.00
it 210,432.92 347,060.86

748 BAEEHR. BHaMRHEERHRY

7481 B EM

BERNEERH, ARG IR I 20E F 0

7.4.8 28R HIEEH
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WHBCER . [ X 55 4 )R T-2016 12 3 2L H A (9% T B < b 3 T R 80 7 Al I il 25 S5 M {E BB
SREEAD) (MH[2016]140%5), ERBHE ™ fhiz B 8 AR E R EBNAAT A, PABHE ™ e B
NARERMBIN, H20164E5 H 1 H AT .

MRYEIABCES « [ KB 55 5 R F-201 7 4R 1 6 H A ) €% T B3 45 7 dl S (B B BSCHEAT O il 7L (R b 78 JE )
(M#i[2017]25), 20177 HIH(E) LG, BE iz e R AR EBNEAT Y, PLBE ™
fn B B I ERBBIN, FZ BT IUE NG (R . X B8 i E20174E7 H 1H RTig & L ek
AR ER BTN, REDIEEB, AESG: OO ERR, COBBMNTE ™ mE A
CLJE A A (G (BB S A B0 3R B8 7 i B S R o ke A G (BB S AAT D9 ) LA AU B 0k
T FE B 55 6 R T3 AT o S B OB A B A AN 55 Rt A Y IR I SR DA
JRARTEFEN o

7.4.9 REEHFRR

KBRTT 2R EARZEIRR
%/\:’5’—‘? . Ve ?E_’E‘ AN %\ N
| R o T R A SEHAN /fﬂim/;amﬁ SHE
[ ARAT I A B A & (b [ AR AT ) EETEN. EEMENH
FiEEPRMEFEAE R A A (¢ LIBETT) F NI AR
JEERR B 7 i B (e [ ) A BR A F] S ks IN )i &R

H B E NI BOR Bl EPAMEEA R

VLY %* ) 4 I\ INF] (4 ) st}
vl s BF A BEAT R 2 ] B E N T A
_EARBEAR B P () A PR A s NI

o S BN BOR Lt E PRAEFEA TR

= PR i

. S BN BOR it E PR (SRR TR

g [ ) 16 24 i
b EA T AL AR A A T

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

BB BN B AR EEAR B 7 A PR (S [
A PR m i H A

J.P. Morgan Investment Management Limited

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

M 1 NIRIRHRAZ 5y AR IEH Y 55V B N4 — SRR L 26 3R IT AL

2. MRAEH A ERAT T 2016 4F 3 J1 16 HARATH (LR AR RARAT Bt A PR A W 2% T 54T e

TR R ) AR B Tl P S R A ) 5 TR ERAT RAT Ry M S B 7 BB SR A B ST L 48
IR SR IR VF AT [2015]2677 5 (&A% ik IR 4 A REARAT IBL 00 A3 PR 2 =] 1 i [ B A B

N A EERATIRA MK R I ) . T 2016 453 H 15 H, EEHEFECEM AR LR E &
WL, SO ARATIZER T 2 7.

7.4.10 AHEHH K LEEE AR FIRBE R 5
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7.4.10.1 B RBTR 5 EITCHITHIR 5

o
7.4.10.2 FREBEITHREH
7.4.102.1 EEEHRE
B NRMot
N AR AT LG 1]
T H 20164F1/J1H %20164E12 | 201541 1 H % 2015412
H31H H31H
IR R < B SEA ) B B 2,565,368.94 4,192,137.98
Horbre SUATBIB BRI % 7 4Ed 3 1,088,216.03 1,719,440.26

TEe SO B BN EEBEAR L 6 PEAT PR 20 =) PR BN SR 42 AT — H e B 7 1+ 1.5% 4
PRI, BHRUETA AR, A KR AR .
FUE BRI =T — H 2 5 il X 1.5% / HEEREL.

7.410.2.2 EE&IEH

A NRMIC
ENH AR E AT B ]
A 20164E1H 1H £ 20164E12 | 201541 H 1H %20154E12
H31H H31H
R A B < N S AT R B 427,561.55 698,689.64

e SRS FEE N E AT I Sl — H 2R & 1A 0.25% E TR g, B H Rit
2RAAR, A HiHEARXN:
HItE =0 —HIEEE 18 E X 0.25% / M9 RKEL.

7.4.10.3 5RBET BHTHRAT R FNL T2 KB (S EE) R 5
T

74104 ZBRETTHEBEAZESHHL
T
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7.4.10.5 HREBTRE FIRAT AR BB S £ AL B N

Bfr: NIRRT
N AR FE AT B A
KIKTT 2R 20164E1H 1H % 20164E12H31H | 2015411 1H $20154:12/931H
HAK A0 SR SNION HAK A0 SRR YO
[ AR AT 18,504,705.06 150,358.16 |  35,022,643.18 148,270.26
e ARG RRAT AR RS AP EIRAT R, ZRATFEDER TR
7.4.10.6 AESIERYHINS 5RE REGEFHTHER
o
7.4.10.7 FANSKEBAZ 5 B B Y
o
7.4.11 FESSECIER
o
7.4.12 #K (2016 4 12 A 31 H) AEEFFHKTIEZRIES
7.4.12.1 BRWNHT R RIS T T HRFEA B8 Z RES
o
7.4.12.2 JRFFA RE I S T 2 PR R
S NRM
w | am | om | ™ | e | om | ans | "5 | wram | ewsn
300065 B=A5 2016/12/08 HRHI 35.89 RN ERll 288,500 9,409,660.20 10,354,265.00
T ARG 2016 47 12 H 31 H ILRFA DA E R A 1 5 K S T AT R A= 5 K 52 00 1T A 32 I 4
FREI SR, 2R AE T AT R E S R, 258 5 Frite i = .

7.4.12.3 JARMGE IE EIAS 5 HH VR NI 535
7.4.12.3.1 BT T MR IE R

T
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Teo

7.4.13 &R TR KX EH

7.4.13.1 RSB EBRAH S

AR — RAT EARR IR ARG R H G, BT PSR LM, ARSHENESm T AE
AR . R MBGER RS, AN S 7E H W 278 15 50 i I 05 3% 28 i T LA G
JRU: 2 EEELHEAS FH AR TSP AU B T 37 IR o A 4 1) 3 A BN DA S XU 5 3 ) 3 2 it
e AT DA JRUR: 2 1) 7F PR A2 P TR 2 P, A IR 4 RGBS RS 23 2 ) B A o A (4P LA SR B “ U
RS R KPR T 22 AR S, W TR S M M4 FXRICE H bx.

AFE RS EINFAT RN EEARNER, HEFo BN TSN G E B F4E
FIBCE. hARKERXGSEHEIRN, EHES FRERK, ARNESEHAS VST EEEME
VR MBS A RN I 4 B BN PSR AZ M 45 1A, JF ] ) 4 N B8 S S RV (IR I & BB s o
B HE N RRS PP 20, BT S8 VR XGRS T A 7 0
WA RIS, HREAT B 42 R R BN S it s 78 Ml 55 4501 2 T M SR A% 3 4 B 3 A TN 53
PR RS P R A, o AN 5 U0 M 45358 10 PR 4 o) o) P2 BAVA T 155 00 R | 00l R R LA
SEMPATREOURATR A, FRIE IR B s XU 0 47 T 5 % PR ) Fia b ik 2 11 1 s 0BT
Xof i S PR AR R AR AT WS AR RS P IOV, IR ST BB AR T B IE . BT s e
HIRE, FEXFEIITM H M, AR R BRI, AN & R & TR AR bRk AT 455, 3F
PR PR

ARFEG P EEEE NG T UG Z 2 00 S RS ZE o XURS T B
S SRAEAZ R Dl 5530 1460 J 1) XU A B AR A R

AR G (R 4 BN ONT T ot T L ) DRI P 07y 92 B et M 20 A B b 10 i A 4%
Tl RGP A R P REAR SR o MR IR 23 BT IR0 A FE EE R, P 7 DR 453 2 114 77 B S R 00 [ 23 XU 452 2R 1)
W, MBS R, ARIEAR SRR B, 4454V H & T B4R E
B E RS LR R . B, HE RIS, B RS A1 2 (0 B B RAR B B S PR, i Al et
XoF SR RUSEEAT W . A ERIVEAY, R A RIS, A RS AT R A 2 U R P

7.4.13.2 ERRK

15 F XU 48 3 SR 22 5 I R RIAE 5 5 F R BAT & 4534, 8 B EFTRIE S 2 kAT N BLiE
2y, AL AT BIIIAR S SIS, FEOE S TP AN RS AR 1 KU o

ARFEG RS HNAEAL 5 HIN AL 5 6 TF B B IRLEEAT 7 780 I vPAl o ARTE G AR AT A7 3K A7 TR
AIEGHFEEAT R EERAT, WS 8T AR RIS RS AR K. REEER S i IT S 58
DA EES B0 45 54 IR 5T A 7 NS 555 F 58 UIESR S IR R B 5, 1B 20 S T REMEAR /s 78
BRAT 18] [FME T 3533047 32 5 BT 30060 28 5 % 2304745 FA VPAl FE00IE 2738 1 5 AT BR ) AR skl A0 N2 1R 45
FH A o

ARFEE RS HENE T T E RS E B, I8 X B0 SR E A SO A SR e 2 R AT A
5 XU, HL3E S 2 B8 B8 DLy 05 F AU

T 2016 4 12 H 31 H, AEERIFALZHMEG T (2015 4F 12 7 31 H: AREESARFEABRE S,
JAT SR SR 1 R 5T LAA MR35 o

7.4.13. 3 WIhTEX K

B PE XU 2 $8 3 7 B AT 5 SRl TUTE S U553 ¥E S A0 B AR o AR FE 4 v sl 1 AU —

Jr TR B TS AEA N TR BRI R R A S8, 7R B TR A T AR AL
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5y T 373 AN SR Tk SR 1 A2 B R el DR 93¢ % 4 v i Jed2 £ i 47 HH DR 2B sh s 00 T BLE B A i AR
o

BT S A [ B8 < (IR B P RS, A 3k < PR 3 < TN R A 5 < 1 PR AR ] 155 0L 34T 71 M 42
FHFMR AN VETT R, DRFFEE SR B H ST ST S ARILE . ARSI ESEEAELES
EERBE T BRI, LR AR DN R F R AR A B 5 R DR T HR Ak [ A
RN TE RS, A7 R ORI AL R A B

BEXTISETE S A AL BRSPS, A 3 < ) 3k < TN S 3 7 XS A B 1) B0 JAt sl P B ] 22
Ko RAIESR PR AT RPN A i, BRRA SRR EAR . A AR [ N A BLRE J1H
ZREtabr. 4la T ACHLRE TR AR R EL] LR I8 52 PRI B A L] 55 . AR i T
— RN A RAT R T A A B B AR 10%, HARS 5 AR SR8 BB H I H
I G FFRAA — K A 5 RATIER AT IZIE K 10%. AEES PR/ IEFEUESR A 5 T
bl HARTRATAEARAT IR RN 375 5, DRIBEBRBRE 7. 4. 12 Fr Ao iR 7 o33k < B 7 it it 24 P 52 BR ]
REEE HEALRIE AN, HABRELL A TN RGN 2. BhAh, A Sl it 32 H [y £l ¥ 7 5
SNBSS AN TE TR, H EPR— AN 3 &R R IR 2 Se i

T 2016 £F 12 A 31 H, AEEHAMK e 700G 225 2 HE 08— H U HEANTE,
I [ <A A B (A 8 ) ] € 23 H BANTES, DR e U T AR BB 9 2R 47 L) 5 2 1) 91300

RPe=A
EE.

7.4.13. 4 iR
T 377 RS 415 2k < T < it R 2 e 7 B BROR R I <3t 8 PR T Ak T 3 45 SR A A% DR 3R ) 32 s A=
B RE, BLHEAIZ RS« AP PRSI A A A XU o

7.4.13. 4.1 FIR R

R 2 XK 2 46 4 T B N Fo B BRI 4 3 R 32 VT 3 R 2R AR Bl T A A e s KU o ) R R AP 4
T HI MG BT A % BT S 80N S B R B, o3 sh R 2R 28 4 i T R T e A
U V) 25 SRR 117 37 7R 256 F 7 A B %o AR SR I A R T ) XSS

AR 4 V) 5 4 B TN S BT A 5 0 T s (0 R S A P e TV AT g, 30 o o B 5 e A 45 1) K 25
DN R AR A T

ARHE LR FRAH BRI S e M &Rl AT B, IR S RN R4 B TE S B E i &
TEARKAERE PO T g MR A . AT &R 1R SRR 08 77 3 BUORMRAT AR AR S &A1 4
17 HARIE S R 43R 45

7.4.13.4.1.1 FIZRKrig O

Bfr: ARMIt
AHIR

20164 12 431 H| 3MNHBMA SNMHELFE | 1BSF 54 E AR it

B

HRAT 173K 18,504,705.06 18,504,705.06
o R 359,574.66 359,574.66
HE H DR UE S 53,367.60 53,367.60
55 T Rl 137,444,861.96| 137,444,861.96
MLl 4,438.32 4,438.32
IS HAL FF DA 31,830.15 31,830.15
BT 18,917,647.32 137,481,130.43| 156,398,777.75
ik
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S ASHIE F5 7 K 619,026.48 619,026.48
LA} I [ 210,549.51 210,549.51
ISARREREN AL 201,268.98 201,268.98
A B 33,544.84 33,544.84
IRLASTAE 5 2 239,086.04 239,086.04
LAt 745 180,737.49 180,737.49
Uik d=87e 1,484,213.34 1,484,213.34
R 28 SRR B 1 18,917,647.32 135,996,917.09| 154,914,564.41
TEER

2015412 A31H| 3AMNAMA [3MAELE|1ESHE 54 E AR At

B =

HRAT 173K 35,022,643.18 35,022,643.18
G R 2,531,288.08 2,531,288.08
7 H AR 42 248,884.39 248,884.39
5C Gy P ARl 3,730,373.00 |3,207,040.00 181,779,353.84| 188,716,766.84
SLUSCIE Z57 B K 2,377,051.85 2,377,051.85
ISLERIDSS 275,286.65 275,286.65
IS HAL FF D 1,391.66 435,078.19 436,469.85
BT 41,534,580.31 |3,207,040.00 184,866,770.53| 229,608,390.84
ik

R ASHIE 251 Sk 8,610,802.61 8,610,802.61
INZRYSHEE:N 398,942.06 398,942.06
ISR =L YN 277,873.83 277,873.83
A B 46,312.32 46,312.32
A 52 5 2 1,321,784.63 1,321,784.63
LA 47 £33 301,483.51 301,483.51
viki¥sere 10,957,198.96|  10,957,198.96
Rl AR R 11 41,534,580.31 |3,207,040.00 - 173,909,571.57| 218,651,191.88

VE: PRI GV S K BT, 0 A 2 U ORI S i H B 1 A R

T,

7.4.13. 4. 1. 2 FIZR XSRS BT

T 2016 4 12 A 31 H, AESRIFALZHIEGTRE (2015 4 12 A 31 H: AEEEFA RS TR
FFRTE N A S R B BRI EE B 3. 17%) , PRI T R 3 AR Bl T AR e B P i E o B R
Fom (2015 4F 12 A 31 H: [

7.4.13. 4.2 ANC RS
AN A 2 H 4 i T B SO B B SR B 4 vt B DR ANV SR AR Bl i R AE D S R« AT 4 I BT
B KGN R T, BRI E RN R .

7.4.13. 4. 3 HABMHE R
A AR g XU 2 5 35 4 BT R 4 b T HL A S (B AR R B 497 1 IR Bk T 3 R 3R RV SR LA T
B ks R R AR B & AR s O XU o« AN 4 2 B TR S48 5 B b iy BARAT 1) FNL T 3528 5 A
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SRRV, P I A A AR A USRI T B AMIESR AT AR B B4 8 1 DLBUR RS A 52, T
BRIV T UL T 37 B AR B (2

AN G AL B BENAE R A PR R A S RO AR, SR “E BTN SRR, JE IR A T
TR BER NI, ST s T oL, MU s i & LA SRR RE ;I RMIESR
SEVEI T BE BT, IR G A R 20 Y B R R s M AT AR . ARG IR ST EE
LG RIS AL, SRR, B RCE . BTG RATIBIE, KRB AT RE A A
[iERZ R/ 9R N

AN el i BT A 1 A PR AR LA AN RS XU . ARk e PR B A 5 P R S B A SR B 7 o Bk < 7
(¥) 0%-95%; HARB=HBThizr. Ml LR, BUE. B/ KRR SR TR BUIERH L
SV HHER 0-3%; RN H H AR G AR MM A RIEE)E, REFELEEE
HAE—4F HA LA A BURT (52 93 MK T 4 557 1A K 5% BbAh, ARG A4 3 N A 0 ARk 4 i
FAA RN RS SEt i 1, WiE F 2 Mg B o0 ZE b A7 AR FE &, (095 VaR (Value at Risk)
FERR SR A B < T G (R TERAE A R RS, B I ] St ot XU AT BRIER AT 125 1) o

7.4.13.4.3. 1 FHARME R D
RN NRTIT

FHAEK FEER
2016 4F 12 A 31 H 20154 12 A 31 H

HE ST GRS
% H AfHE B LI (%) ARHE B (%)

3 B e A 72 —
J S R 137, 444, 861. 96 88. 72 181, 779, 353. 84 83. 14

52 55 Ve 4 2 —
G - - - -

52 55 Ve 4 2 —
R R - - - -

AR & A 7 —
g - - - -

HAth - - - 83. 14

&t 137, 444, 861. 96 88. 72 181, 779, 353. 84 83. 14

7.4.13. 4. 3. 2 HARME XS B SURE DT

Bt | BRUTR 300 F A ASPRLAR T I AR B RS AVAR

Hob 5 P UG 2R H F 4 P 1 E I
AH 2 XU 22 £ ) AR 5 om &g (A f. AR MJiot)
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L. YRR 300 FE % Tt 5% BN 1, 151 HEINZ 1, 245
2. YPE 300 FEE R FE 5% kb2 1, 151 b2 1, 245
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T
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LR (%)

1 R4 137,444,861.96 87.88
Hope R 137,444,861.96 87.88
2 ] 7 A 7 4% % - .
Hrr: e - .
B FFUESR - -
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4 & RATA AR - -
5 TN IR A x5 - .
Forre SEEW =m0 D Y SN IR 5 4
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SRR NRTIT
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EEEBE (%)
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| SRR B AE B AR ARSI 7,347,625.32 4.74
J Gk 3 .
K S Hiu =l . .

L G AN 55k 55 - -
M FHERE A AR S5 ] -
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Q PAEIE 2 TAE - -
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S ZiE . ;
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2 300065 VR 288,500 10,354,265.00 6.68
3 300136 fEYEE 337,200 9,610,200.00 6.20
4 300115 Kk 365,979 9,537,412.74 6.16
5 300302 [ % 330,082 7,347,625.32 4.74
6 300073 MR 167,797 7,227,016.79 4.67
7 002589 Hii FE PR 24 221,598 7,190,855.10 4.64
8 002411 Wb RE A 257,200 6,957,260.00 4.49
9 300296 ) Sl 41 197,038 6,644,121.36 4.29
10 000065 Jb77 Bl pr 188,600 5,111,060.00 3.30
11 300207 JRHE 3K 359,539 4,997,592.10 3.23
12 300145 IR 188,900 4,930,290.00 3.18
13 002583 A 366,523 4,841,768.83 3.13
14 300070 2K IR 272,558 4,775,216.16 3.08
15 600104 RAEH] 198,768 4,661,109.60 3.01
16 603588 R REM R 147,796 4,626,014.80 2.99
17 002640 SR 251,906 4,609,879.80 2.98
18 002310 AR Tl Ak 302,426 4,279,327.90 2.76
19 600056 W E R 24 202,283 3,849,445.49 2.48

2 43 1L 54 7T



BB A B ) IR S R SRR B B 2016 SFEAEE IR

20 600567 Ly 4R 842,000 3,048,040.00 1.97
21 300144 IR 92,500 1,936,950.00 1.25
22 600068 B 197,000 1,810,430.00 1.17
23 002008 N 69,089 1,561,411.40 1.01
24 600519 DYMERE) 4,600 1,537,090.00 0.99
25 300101 PR 60,340 1,118,703.60 0.72
26 600298 2R R] 48,200 858,924.00 0.55
27 002446 RS Gk 31,351 702,889.42 0.45
28 002013 AL 7,683 140,522.07 0.09
29 300237 EREHL 8,002 133,473.36 0.09
30 002643 JIiE Ay 3,384 122,839.20 0.08
31 300064 BENA 10,583 120,117.05 0.08
32 000060 HH U8 T 10,277 114,588.55 0.07
33 600512 Wik ik 19,957 105,772.10 0.07
34 600497 Uth B 14,825 104,219.75 0.07
35 603799 2y g |4 2,613 91,899.21 0.06
36 600419 KA 1,540 87,795.40 0.06
37 600517 BIEHEA 6,861 66,757.53 0.04
38 600562 R 1,183 35,986.86 0.02
39 000639 [N 1,197 29,051.19 0.02
40 002511 Hh I 5 90 1,791.00 0.00

8.4 MEH AR EBR R ASHE AR
8.4.1 RiHFTA & HIRIES T FE 2% 5HT 20 4 KIREE A4
AL NIRRT

SR IE Sty
5 Ji SE AR JIE B A4 R EN L S DN FE A LA
(%)
1 000959 HE A 21,754,176.39 9.95
2 002456 KR FEE 18,588,397.53 8.50
3 300136 (GESGEE 15,661,026.32 7.16
4 300115 KB R 14,828,657.12 6.78
5 603799 R 14,239,164.22 6.51
6 000558 EArcguN=} 13,618,255.18 6.23
7 300065 g 13,426,339.16 6.14
8 300144 R E 12,618,820.41 5.77
9 300073 AR 12,272,790.86 5.61
10 300302 A % 11,545,132.68 5.28
11 002245 BN E 11,282,950.32 5.16
12 002643 JIiE Ay 11,140,380.00 5.10
13 300252 S5 10,324,891.03 4.72

2 44 T13L 54 TU



BB A B ) IR S R SRR B B 2016 SFEAEE IR

14 300296 ) Sl 4 10,104,237.78 4.62
15 300340 ARHE B 10,051,628.00 4.60
16 002640 e il 9,703,655.95 4.44
17 300101 PO B 9,551,350.96 4.37
18 600667 AR S 9,258,965.73 4.23
19 600136 AR 8,991,787.60 4.11
20 002583 A 8,906,607.42 4.07
21 002446 RR RS 8,446,249.00 3.86
22 002450 RS 8,131,800.00 3.72
23 600562 R 7,940,208.02 3.63
24 002589 Hii FE PR 24 7,538,861.10 3.45
25 600958 RITUES 6,997,803.00 3.20
26 601901 J7 IEES: 6,857,532.00 3.14
27 300017 WA 1 B 6,824,685.44 3.12
28 600104 R EEH] 6,652,443.07 3.04
29 002655 LS 6,627,173.28 3.03
30 300221 AR 6,567,969.40 3.00
31 002310 AR5 Tl Ak 6,496,549.67 2.97
32 600328 LRSI 6,419,575.51 2.94
33 603588 R REM R 6,380,341.74 2.92
34 300207 JRHE 35 6,275,733.62 2.87
35 300150 JLERARE N 6,272,462.84 2.87
36 300070 KR 6,163,211.18 2.82
37 601788 JERIES 6,011,950.12 2.75
38 300014 {e.481 R 5,895,346.80 2.70
39 002108 EPAEEZS 5,891,293.20 2.69
40 002123 A SR AE 5,878,795.54 2.69
41 300373 B FHE 5,709,055.59 2.61
42 002013 AL 5,637,023.37 2.58
43 002292 BRI IR 5,625,001.62 2.57
44 600730 =R 5,604,859.00 2.56
45 002372 i M 5,434,325.86 2.49
46 002462 A 5,382,600.97 2.46
47 000983 P8 LR 5,379,225.35 2.46
48 000937 AR 5,346,587.32 2.45
49 600031 =—ET 5,340,205.10 2.44
50 600449 T2 E#M 5,333,398.77 2.44
51 601607 iRy 5,240,357.36 2.40
52 300159 E A 5,237,733.06 2.40
53 000028 24— 5,233,597.97 2.39
54 300342 RERMLHE 5,197,084.12 2.38
55 300145 IR 5,187,996.93 2.37
56 002299 XRKE 5,168,773.98 2.36
57 000065 677 Bl bx 5,164,241.57 2.36

2 45 T13L 54 7T




BB A B ) IR S R SRR B B 2016 SFEAEE IR

58 600343 Wi Rz 7 5,093,449.00 2.33
59 300037 B 5,087,653.00 2.33
60 002229 8 1A 5,087,098.01 2.33
61 002411 Wb RE A 4,994,437.30 2.28
62 002466 KI5 4,952,132.16 2.26
63 600688 Ak 4,901,998.05 2.24
64 002502 Yeisctl 4,875,239.00 2.23
65 600056 W R 24 4,824,578.71 2.21
66 002196 J7 IEHAL 4,805,199.00 2.20
67 002626 IR 4,799,773.16 2.20
68 002548 SRk 4,789,393.28 2.19
69 600158 H R 4,778,707.39 2.19
70 002101 IR ] 4,587,163.04 2.10
71 300359 ECE4=] 4,507,631.00 2.06
72 002341 Ry S5 4,427,663.73 2.02

T “SRANEE (BCSEABER AT S e it (s RO ) % K T2 s e (Ol
AL SR LA KR A, A RERIRAZ S B -

8.4.2 RIS & HIRIES T FE 2% 5HT 20 4 KIREE A4
AL NRMT

o7 A 4 R
5 Ji SE AR JIE B A4 R EN L S e FE A LA
(%)
1 000558 SEHRE 25,036,350.07 11.45
2 000959 HE A 23,308,242.43 10.66
3 603799 R 14,217,085.37 6.50
4 002466 RIHEM 13,603,194.00 6.22
5 300252 S5 10,834,803.30 4.96
6 002456 RKIESE 10,636,077.12 4.86
7 600958 RIS 10,540,121.20 4.82
8 002292 BURER R 10,399,107.14 4.76
9 002245 TN S 10,129,682.25 4.63
10 300144 R E 9,837,976.43 4.50
11 300340 RHE B 9,549,573.10 4.37
12 601788 JERIES 9,269,847.57 4.24
13 002643 JIiE By 9,160,611.89 4.19
14 600136 AR 9,053,156.34 4.14
15 002450 A Hr 8,542,150.67 391
16 600667 R 8,282,579.36 3.79
17 002699 E Rt 8,169,319.65 3.74

2 46 T13L 54 7T



BB A B ) IR S R SRR B B 2016 SFEAEE IR

18 002655 LS 7,711,369.98 3.53
19 300014 ¢4 R 7,634,617.45 3.49
20 601901 J7 IEES: 7,557,190.51 3.46
21 002108 EPAEEZS 7,533,559.40 3.45
22 600562 B R 7,187,434.64 3.29
23 002446 RS Gk 7,035,203.11 3.22
24 300101 PR 7,034,343.78 3.22
25 300150 JLERARE N 6,971,012.14 3.19
26 600340 e AR 6,881,144.03 3.15
27 300136 fEYEE 6,855,001.86 3.14
28 300017 W 1 B 6,813,198.69 3.12
29 000985 KRR} 6,696,695.83 3.06
30 603019 HORHE 6,600,583.31 3.02
31 600118 W E TR 6,576,229.63 3.01
32 000718 TR TIRER 6,532,828.88 2.99
33 002013 AL 6,233,763.08 2.85
34 300221 AR 6,140,213.30 2.81
35 600730 SR 5,982,242.06 2.74
36 002372 i BB 5,921,449.26 2.71
37 600328 RSN 5,884,801.53 2.69
38 002196 J7 1IE HLAL 5,884,652.37 2.69
39 002137 FIEH T 5,480,660.50 251
40 002123 AP 5,466,544.84 2.50
41 600158 H R 5,396,460.64 2.47
42 600031 =—®ET 5,350,883.00 2.45
43 300159 SEE A 5,305,457.68 2.43
44 300368 NI S 5,301,940.00 2.42
45 000983 Pa LR 5,234,550.52 2.39
46 000028 E 25— 5,189,099.35 2.37
47 002502 Yei et 5,181,581.66 2.37
48 002229 R 5,168,216.04 2.36
49 002462 A 5,150,070.48 2.36
50 601607 iRy 5,126,263.56 2.34
51 300037 e 5,118,505.06 2.34
52 300342 REALH 5,047,730.95 2.31
53 300359 ESCEI S 4,979,998.03 2.28
54 600688 ¥ eYid 4,966,478.75 2.27
55 000937 S REIR 4,950,781.12 2.26
56 300351 TRt FL A% 4,930,092.68 2.25
57 600449 T2 E#M 4,844,925.59 2.22
58 002299 XRKE 4,833,787.05 2.21
59 002626 SR 4,800,701.62 2.20
60 300373 AR 4,771,799.10 2.18
61 300115 Kk 4,747,624.24 2.17

25 47 T13L 54 7T




BB A B ) IR S R SRR B B 2016 SFEAEE IR

62 600343 Wi Rz 7 4,690,656.96 2.15
63 600837 AR 4,684,360.85 2.14
64 002640 il 4,595,418.77 2.10
65 601336 RS 4,570,497.59 2.09
66 300073 AR 4,519,337.02 2.07
67 002101 AR 4,493,862.96 2.06
68 002341 R 4,488,936.90 2.05
69 002368 N Aibe 4,483,859.44 2.05
70 300296 )34 4,431,736.43 2.03
71 300367 KM 4,419,029.14 2.02

T “SRNEE (B SEABER AT L S et (s RO ) % K T2 Rss e (Ol
AZHA SR LR KR A, AR S B

8.4.3 LM BA B K S A EE RN B A

Az NRMoT
SENBEEERI A (RAS) S 993,763,549.94
SEHRERRN (3E) B 972,674,156.45

T “SRNEE (B SEABER AT L S et (s RO ) % K T2 Rss e (Ol
AZHA SR LA KR A, A RERIRAZ S B

8.5 MIRZEMEMFORNMPREAS
AIE AR AR R I 7

8.6 HIAR A FaHHE b @ B 1$E LA R/ HEF BORT L4 s SR A
AT AR AR R I 57

8.7 BRI A A E LB SR #E LI RN TR B SRS 8 40
AFE G AR IR AR I A B SFFIESR -

8.8 MEHREA AIESESFFE LA DHFRET LA RSB HA
AEEEARRERRFFA R SR

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

2 48 T13L 54 7T



BB A B ) IR S R SRR B B 2016 SFEAEE IR

8.10 M EHIRAES BT MBIRHHIZ HHOL VLY

8.10.1 EHIRA T SHH KB B R AN 25 I 40
AT AR AR ARFFA AR

8.11 R ESARAE S BB i 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 FEAEWMEME

8.12.1 75 I A HE BB BRI+ A UESR B AAT TR AR O A AT I AL SR A, e AR
il AT — A 2B ATTHE DT AT .
8.12.2 i i W A A BE g BB R T+ 44 ISR A FE 2 & 5 R IUE 5 W IR I 2 A SR

8.12.3 HARHAhLINHE =M R

B ARt
75 e G
1 A ORIE 53,367.60
2 JSEYSCHIE 2517 3K
3 JSZHAC ]
4 IV ilDS) 4,438.32
5 82T R 31,830.15
6 Hopth RS K
7 T H
8 FoAt
9 &t 89,636.07

8.12.4 JARFFA KA T B K R #5355 U

AR HE AR AR5 A b T H O B AT H 4 557

8.12.5 JAARHI 44 B 5= AP A AE U 3 PR L B i B

49 ji4k 54 71

SARAL: NIRRT



R ER K B IR S RE SRR B AR 2016 AR
MIEZRE A | R
RS | R BB 4 B TUE 32 IR DL
oA HE LA (%)
1 300065 2 1E 10,354,265.00 6.68 | %Xl B KT I
8.12.6 B ARG MHEMIHAL SRR
DRI DY 8 N S IR #5058 A A i i P 2 T2 RS 5 0 AT REAAAE R 22
89 EEHFRHFEAEE
9.1 MIREEBIRAE AN BEFA NG
WAL
SRS
JaESES Rl IR a7y MANBREH
AN ()
B SPSYix PSEiE
R A
=17 Ed(7]
10,992 13,704.40 150,638,754.47 | 100.00%
9.2 HIRESEH AN RFFAE EELSHIER
B gE| A MEU=E () o JE 3 A0 L A5
B EBENIA M G FRE
3,283.34 0.0022%
N

9.3 IRESEEANMIN RFFA AT HAZESAHHUE EXFEHELR

i H FiA S Bla BRI BCRXE )
ARNFEHPE BN BB 0
WEFCERT T St NRFA AT &
Adk Ik A B ATIAIE & 0

§10 FBERELHEHLH)

L DANG)

HeEFAH 013 45 H 15 H)R: 44

1

1,772,094,176.71

25 50 ji4k 54 71




BB A B ) IR S R SRR B B 2016 SFEAEE IR

AR S A i A 2 144,538,605.50
AHR A HH G i 4 62,930,492.41
P AN I A 4 L [ 73 00 56,830,343.44
AR ISR R S

AHR A AR T A0 B 150,638,754.47

§11 BEXFHMHER

111 BE&HHRE ARSIV

A P TCEE S A N R £ UL
112 ESEEA. BLSIEEANNENESIHERITNERAERS)

EEEHEAN.

AKAFT 2016 4F 2 H 3 HkAiAat: Bmb®RIK, BRITicded 8 2016 4F 2 A 2 HEAHEAE
KAFHEAK, HEBREEHERAFEEK,

KA T 2016 £ 7 6 HRAi AR : BEANNER, fbsitH 2016 47 4 4 HEAFHEE
EN/NSITEIPSE 2SR

AT 2016 F 9 H 24 QA A BANIER, B4 E 2016 4 9 22 HiEAFHE
EARF RIS ZE . PARHAR A 7007 L AR S A A A wl RIS A HE

ARAF]T 2016 4F 11 H 5 HARAAY: H 2016 4 11 A 4 Hilg, ¥EMA L L NAAFREIRE
B,

FEFEE AN

2016 4F 12 H, SRR EERAT A A IR A A FEE LS A A B . ik NFARE)
CHAHRIE &R Ao
113 WRESEEAN. BEW=, EEHELF IR
WA AN TG IR SE N B BEFEE WS MIFA.
11.4 BE& BB RIZHHR
At 0 P TG 4 5 SRS 1) 5
115 RESHITH IS THIES B
AN, AT AR R A DO R I T S T35 BT . 4 A B I S A R T Ak

25 51 pidk 54 11



BB A B ) IR S R SRR B B 2016 SFEAEE IR

BRI SS B A B =] A3 60,000 JC,  H AT THHLI IR LR TH IR S5 RE SR IR Oy 4
Fo
116 BEA. EEARERREEANRZEERLTFELR

REHIN, EENRZEESAET, AR KIE AR RIS BN AR AT Ak 3]
W, AIEEFTE AN RFEE S5 BT R R 0 BN 53 To SR8 B Ak 1 25 15 L
117 EEMRIESF AR 5 B ITHA X E 0
11.7.1 EEHM AR A TR 5 BT BRE ST RS AT B

eEAL: NIRRT

it NS AT Z S5 RS B 4
5
5 o b7 b 24 AR )
J5 Pl A4 PR LT - - #iE
FRAE 4 ST L 14 ERER
HE
A He ] EL i1l
RS IES: 1 - - - - -
P IESR 1| 1,341,583,939.51 68.26% 1,249,419.28 68.26% | -
SR 1 623,958,743.10 31.74% 581,095.23 31.74% | -

Ee L BRI e A, BIANER 1 ERE S S0 S5 A IR STE A RO EIEE 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

1) BEARGHET (5% RAT.

2) WSARI R AT, 2 E AT .

3) WEEBIRTE . M, B A AR

4) ARG EITm Mm@ in s, 58 o Wit fr & AR S AT IE 27 58 5 1 76 22,
T RE A I S IR A4 TH A5 BIRDS

5) 7Lk A0, A [ HIWE SN AN S IR SN O, BE SN e ), AT Oy A IR A 2 0
20t ATIE S TR AT BT TR AR B EE B RSS

3. 5 B ITHIR Ry -

D ARFEGEINE I, AL MKYEZE 5 B e I BEbR e 22 5y B e it 77 v 12t
TPl S IR AE 5 BT IR

2) AEGEHNGIFHETZ SR o AN, IRl RS N

4. 20164 LA S G ICHIG AL, ToiER AL

2 52 T13L 54 7T



BB A B ) IR S R SRR B B 2016 SFEAEE IR

11.7.2 EEHMAERA TR 5 B e T HAESR 3R 0L
Eh: AR

538 5 Bl BLIEAE 5
b 24 HAf =P A b 2 HAAL
55 1 44
WAZ A | FR AL R AE G JRAZ A | AR | UERAS A
A ) b 45 A )
i : :
P IESR 107,200.50 | 100.00% - -
LSARTR S - - | 31,300,000.00 100.00%
11.8 HAhE KFEH
F5 = Al 1EE P EE T W EE H A
%\ /—“-’—ﬁ} /\ﬁ
R A A T S 7 i{iii&%%?
1. %5 BN B DL R oA MOl N R TE T4 7 3 . T | 200641 H 29 H
B A GIEJIAR) A (o
AR [EE 2545
R ERESEHERAFTRT SHE R
2, B 2016 4£ 2 A 3
B A AL F2AR3H
R EER K B VR A R SR AR R 4 _
3, S EiS 2016 4F 4 H 30 H
R ERESEHERAFT R T S HE R
4 = 2016 4£ 7 A 6
B A AL F#7RGH
FREBERESEHARATES. BFE. 5
5. 85 HEN B3 DL R HoAth MO N B3 TE 72 &) 3 A b 2016 £8 H 2 H
BUH I A
FHREBERESEHRERAFT RTEREH
6. & 2016 4£ 9 H 24
N B A R.E F9RuH
RERE SE AR A A T &R
7. & 2016 4E 11 A 5
BB A R.E FURSH
812 FMEEZVRMEMEEFR
Tco

813 AAXHE®

13.1 BEXHEHF
1. AREAE W St b3S BEAR Rl K B 7778 A AR 5 3 4 W ST i S0

5 53 jidk 54 71




BB A B ) IR S R SRR B B 2016 SFEAEE IR

2. (EBEMR AR A BRI R G A )
3. (EARPEEM KB TR & BIE S B G R AR )
4y (CEFRPERRIE S B TR 2w A gl 55 B ) 5

5. FEEH AN BEARLIE . B,

6. FEEFLE Nk 5 TR HEAFRTE LR .

13.2 B A
BB N AL B3 ST NEFT.

13.3 &G
P AT LE B VIR ) S 2R A5 ), O R 4 A 3 g SE A B

ok www.cifm.com

ERERESEHFRAF
—O—+t#E=H=+H

% 54 T13L 54 7T



	§1  重要提示及目录
	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
	2.5 其他相关资料

	§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 管理人内部有关本基金的监察稽核工作情况
	4.7 管理人对报告期内基金估值程序等事项的说明
	4.8管理人对报告期内基金利润分配情况的说明
	4.9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
	6.1管理层对财务报表的责任
	6.2注册会计师的责任
	6.3审计意见

	§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所有股票投资明细
	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所有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
	11.8其他重大事件

	§12  影响投资者决策的其他重要信息
	§13  备查文件目录
	13.1 备查文件目录
	13.2 存放地点
	13.3 查阅方式


