B4 FIE 50 &40 E
IS

2015 £

F5

542

228 o B P IR FR ik
SigiTn

=RER &

2015 12 A 31 H

HETEN: REESEHARAF
HELEN: PEBERBRITROERAH
REXHHEHB: 2016461 522 H



AR AF 50 2580 ETF BCHE 2015 4E238 4 MRS

§1 EERR

e BN S0 M FORAEAIR S TSR R BOC . B S PR B K
TR LR ELSENE L HERRVE RN S8 M AR AN ) B DT

B AEE N BT BT IR A RIRE ARG S RME, + 2016 41 H 20 HEE TA
WE WS4 bR . AHERIAM BB A SIREFEAR, RIERZABAFAEREIC . RSP

IR B KR -

R BN RV LSS T S S 5T i A SRS TR 58, (EAPRIETE & — 2 J A o

BRSO ACRILARELI . BT W, BT3B AR B0 AT I AT P A

e SAINEER AR R

AN 55 BORER 2 T T

AWEI A 2015410 A 1 Hilg% 12 H 31 Hik.

2.1 EEFERER

§2 FE&r= MM

KA TR B4R FAIE 50 S5R ETF Bz
7 T 180033

S (Y SALTF IR

HaA AR 2012 4F 8 F1 29 H

T YA <7 B A

88, 126, 556. 55 4

Bt H AR

TR BEEE T H bR ETF, S8 B IO4R 40, I8 SR PR
BERIRESR B ME . EIEFTEOUT, ARIEE I
Tk & Ll A v (1 1 20 BN O 25 P88 1) 4 {EL AN B ik
0. 35%, FFERESRZEAEIL 4%,

Pt sk

ANHEGE Dy H b BTF (IS, E2Om #5058 T Rk
50 ZEBUHE ETF DLRIERIF B HAR.  HAR ETF 52K 5¢
A S TR S DU 1A 4 B R ER IR e B4R Bk

FEIEFTOL T, RGBT H bs BTF 19 LA T
BT AHE T 90%, FFA L e e B H AE— L
W IRBUR B 1 EEIAMIR T 5 58 1B 5%,

b & b 1

95% X AIE 50 A5 HE B a8 4 +5% X i ML ARAT I 0147
AR BE)

%02 U 312 T




AR AF 50 2580 ETF BCHE 2015 4E238 4 MRS

RIS S e e it S R RN RSB 0 L G T
G, P ST MmNIi e, AREh Bk
50 SEBUEAT ) BTG BOIE T B B IR 4,

P ASE SRR SO A 5 b IR ¢
STTHALE (R BRI, 8PS R o
ool R B BT

TOTITYN BB T AT

Ty P BT T AT R A 7

2.1.1 HiREESFEARFR

Hea AR A FIFS0%ALETE

R4 T ARG 510430

S (Y LTI

A FAH 201248 H23H

FEE AR BT UESRAE 5 P HFUFSRAL 5 P

T H 20124F9 H24H

S RPN S HRABIE G AT IR )
HEIEE NAK o [ PR AT A PR A )

2.1.2 BAREE MmN

BB Hx

SR EREAR IO FR A, SR BRI O 25 RN BR R 2 (1 fe s
1k, 25 750 S AR FR AR A — U0 KB
TEIET I OL N, A4S B ARKE 4 H 3 MR 25 B2 1)
A ANE 0. 2%, FFERER R ZEANE I 2%.

ANFE < H bR G 32 SORIGGE 4 LR AR e B —
FAUESOSERCE AR AL, W 58 A4 bR A8 B AR BB 41k
N HAER IR B A &, TR RS R8O
JBe B AT PR AR Sl AT A 1R 2
AHE A HARBE G B 0E THR IR B8R B e 46 38 R I 1
PO LEIAME T BB 1 EL190% .

A& L i

AES05EA 5 Bl 5 %

DR WAL it A

AT H AR B B R TR, OIS 55 U A 2t K
PR A RIS ORGSR . A%
S HFRRE GO SR BRI G, TFEOR A S8 S R bR
MR,  BAT SRR B AR T S 4 AL
[ DR At A




AR AF 50 2580 ETF BCHE 2015 4E238 4 MRS

§3 EEMFIBRIrMESHERI

3.1 FEMLIER

Ffz: NI

Bt JP L

AR ( 20064F10 H1 H — 20154 12 H31 H

)

L AW eI R

-468, 119. 39

2. AW

11, 146, 117. 98

3. IR B3 S 4 BUAS IR

0.1210

4 AL & Bt 1 E

109, 965, 865. 86

5. WAL A BT

1. 248

VE: 1. AW E B fR R AR BN . BBt et AR (RE 2 et e shiieat)
FHBRA RS AL AR A © Sz N A 24 Sepir AR sl o
2. FRAIEENV BRI A WIERAT NS I M I ], . BEG s, el 2 AE, ot
NIRRTV S S IS TR - o

3.2 & ERN
3.2.1 AR EESHPTUHERE KR K H 5 BNV S LB IEHER R R 1 R
T BEmK I
et @”fi@*‘ e ﬁq&;;;f@ Bl | 0-0 | 0-@
® @
fi?izzﬁ\}q 10. 25% 1.55% 11.73% 1. 60% -1.48% -0. 05%

B

EN
pi
bisi
=
[\
pi




AR AF 50 2580 ETF BCHE 2015 4E238 4 MRS

3.2.2 BEEEFAEFUREEHIRTHHMEN KEBZZ) LIS F LS R A
RS lilea

ML A TN AR 5 i) 300 Mk 40 L A R M 2 A 1) By S Ak L B
* T T A A A A A

122.22%
Li.dd

108.64%

95.06%

81.48%

67.90%

54.32%

40.74%

27T.16%

¥y
ta)
o
o
Q
o
o
o
o

13.58% : AF
¥ : :
0.00% : ’ : : :
-13.58% ! ! v ! | ! : ! :

@ m I~ oW o o @ @ k- T m ™

o o o oo o ol - - T A -

o =] o + fie} o fie} iy =} ol fis} =} 5

] - - (=] ] - ] f] - - ] - -

o o o I} @ I} <+ + + + w0 Ire} i)

= = = = = = - - - = = = =

o o o o o o o o o o o o o o

o = =1 [ I I o o = oM oM =

[— R mma it KR — W BT 2k |
VE: HIESAFRME, AR BREEERIEREANN TS, @O SE RN AL 5 125550
BT HCE L iR PR E  RIRUE . AT H bR BTF (958 U BIAMK I & 58 1 E 1
90%; AT (I < B3] H 741 LA IR BURF 27 ) L BIANIR T 5 48 85 7 1B 5%.

§4 BEAME
41 &2 (RESBHNAD) B

A Eare ey |
4 % e iﬁé T
TROW | BEOW

{18 =2 VA SN A s Sl ES NN
K. 2008 47 7 H i og
EeEHAR AR, Hir
- T | MRS E A RA A B
BTG 01 S Bk 4 PR
FRAEHN, H 201149 H

26 Hild% 2014 4 1 H 6 HI

JAIKIBSE | ARKEE ) 2012 4F
4 g 8 729 H

%Fd>
pi
bisi
o
pi



AR AF 50 2580 ETF BCHE 2015 4E238 4 MRS

[ FHAT AR Y 300 Fi 2k
B (LOF) G4,
H 2014 4 1 H 7 HilZ 3T
YR 300 FREU D GE g
PG CHRARAEY R 300 fi5
BAF S A4 (LOF) #7AD)
Eea, H201248 H
23 H AT FiiF 50 Z5R0EAT
Sy BRTF I e B 7 # e 5
IR, H 201345 H
22 HE M T aR AL UE B K B
i fE 2 44 30/70 F5HGIFS:
BRIL SIS L, H
2016 4F 1 H 14 Hig e Fm e
B A [ A FE B0 GE O
BRILSI A, HEM
W gEss . EEE: PE.

FE: 1 BRARRARIF IR BAT YIRS G 15 R A2 H s A Fl AR e 2 H
2 UEZF AR SGE M B2 CIEZR M AP B3 B4R BT AD BIAR G RE -
4.2 BENNHE H WA SRR T ERH LK B

ARG BNAEAIRE WISy (ARSI BNEZFE) (R IO 43
TG« QUEZFERBHE S BIML) ML ISCfE N (iR4e Bk 50 S8R EAT 5 Y
T AR BE 57 B DAL G B e 5 7)) ANHABAT S g, A IS T . B
ST R S U BRI P 8 98 77, AR 7 A P AR RO B, 0 B AT AR B KA 2, 6
PERE OB AFRLAT N AR T BT . ARERBHA ST S AT RIS
e FRNZIE .
4.3 ARG EFUH
4.3.1 AVPRGHERPATH O

ANHE G BRSSP R I 2 A ) QUETF B PO S B A W] P2 2 AR T A il
SET (A PRGHIEL) A CAPRSPATHIED 5, TR TSI AP PIT R, IR
R PR DR S

TEBLGTRAATNT, ALEGEIAME T G WMUI0T 6, BRI #5458 A T g ALt
FOCKE. [, FEBCE RO FEh, A B, PR AR B R S A G N I % T A
B BB GERBURIL,  PRAEA- BB AL AR BB AL o

FELGPITATT, ARG EHNIATR PGB, LI Bt priefist. tplaid.

¥ o6 T k12 W



AR AF 50 2580 ETF BCHE 2015 4E238 4 MRS

CREEE T s, IR BB A S A AP S AT LS

FEH R MY, A B e IR B A S 6 BUEAT 208, IR B A PR S AT I Dl o
Braldts Jidbh, ARG BENGENS 2228 B ] B A TRE T RIAR S MV 55 R AR AT 15 DULREA T S ST A AN
SEIIIRE AL, JEXT AL AR i R AT S I AR

ZR LR, AT BNAEAAR A A AR AT 1A S R I DG LE
4.3.2 REZHAT AR TG

AR I, AFEGAR LI RE B DA 2 A 58 ik ) 57

AN, AREE NI B A G AL S H I I AT 5EN
/D [F) A A By R A TR 2 H AR 5% DL
4.4 WEH A SR RKIEAIEED

VU, BotidAalnlot. b TR, B, BT M SRR BOR R 8, W BUBCRAREL R T .
FEMT T, O, BB TR, PR, AP K. BUBHs BE 9 A FEASE R,
BRA W LEROE . AEPRBO I a R . REVENEAT TR OL T, SRR TR

TN -

[ F S [0 A8 5 R AS R

(1
7

EARE I, BATEH AT IFR MR R R E RS, KRG EHMN LE AR &7
AUARFRIE £ H 8 IS4 P TR B () FR DAL AT AL B, S5 ROIE LA . U R AL S — A, KA
G I R R ZE AR I A B

JEEE 2016 A — =S, AN T R A .

NRMEZRIAESG, VRUEFFAEAIRT S, ARAFAE ARSI A TN, 5 SR a B A 11 37 Bt
GAMARURE o N RTIZ AR TR0 A 5E 4 ), AR DR SR e SO M A f
NSRRI, AT S gk s RHUGEE K . LB 5T, BIL R S K, %
PEAETS5CT, =i B RO A i o BURM I BOBOR, A S SR g et — DK
R VA ERER, BRATDR B T F A R R A T
4.5 MEMAESFNLSRI

BWEME IR, RILEMBIFE A 1. 248 70, AWM WRBAEH KR 10, 25%, [FHL
SRR RS RN 11, T3%. 4RI, ARG H R ER R Z 1 HIAE 0. 35% 2 N, AEALIREF R ZE
PEAhIAE 4%2 9

4.6 WEHAZESFA ANBEEE B HEE A
REIN, AFESAFAEESE A A H IR B AT NBCR AN — 1 N BE R 58

¥ 7 0 k12 W



AR AF 50 2580 ETF BCHE 2015 4E238 4 MRS

AR T LTI eI .

§5 HRERAFTHE

5.1 MEHREEHAGHENR

e

T H

wH O

o 3 < e W7 1 EL A5
(%)

1

Bt £ 5

868, 394. 51

0.79

Horr: s

868, 394. 51

0.79

BT

103, 273, 289. 73

93. 59

[ 5 WA i 3

Hrp: i

R SRS

b P

<eRAT A AR

KNG Rl B

I N EEON
R

WATAE MG A At

6, 143, 257. 27

5. 57

RV

60, 920. 23

0.06

it

110, 345, 861. 74

100. 00

5.2 MEHREATI A RNBEERHA S
5.2.1 REWRBATI D RIFARERRA S

NE sl ARME (O o R B L (%)
A | A RS AL el - -
B | R 50, 586. 20 0. 05
c | ik 193, 541. 97 0.18
Hi ) Ty R IK AR
D A% 33, 549. 00 0.03
| @yl 82, 011. 34 0.07
Fo| RSN - -
¢ | AmiEt. g AIEBOLY 32, 844. 86 0.03
Ho | AErE ROl - -
' 5 B ARSI R 21 760, 46 0.03
4l ’
T | Rl 424, 120. 88 0.39
K | Sk 16, 970. 80 0. 02

R

=




AR AF 50 2580 ETF BCHE 2015 4E238 4 MRS

L | LSRR 45 g5k _
M| BFEERF AR R S5 _
N IR FRIBE I8 L 5 T -
0 FRE ARG« A& TN HAth I 251 -
P HE _
Q PAEFF2 TAE -
R b RE R IR N
S Zie _
=ann 868, 394. 51 0.79
5.2.2 MEWREITL SR EER R ERRAE
VB AIEG RIS AR AR FA I R .
5.3 MEHKREA RAME G LS F = 1E5 LA R /DNHEFR R+ 42 B3R B 41
INFE (6D FHEHRrET kb
e | menm | mmsm | owe g | 2EME 0D A ﬁ”(; fﬁ
1 600887 Gillive s 1, 900 31, 217. 00 0.03
2 600016 AT 1,975 19, 039. 00 0.02
3 601601 KR 654 18, 874. 44 0. 02
4 600015 BT 1, 546 18, 768. 44 0. 02
5 601336 HTAELR RS 358 18,691. 18 0. 02
6 601211 [ 2 H % 768 18, 355. 20 0. 02
7 600030 HFE UL 945 18, 285. 75 0.02
8 601166 MR 1T 1, 069 18, 247. 83 0.02
9 601169 JE AT 1,729 18, 206. 37 0. 02
10 600036 FHRARAT 1,010 18, 169. 90 0. 02

5.4 REFIRIEGIF AP ROFFHREAS
TE s ARG WIRAR AT 657
5.5 MEHIRIEA SYME A H & 57158 LB K/ D HEFP RVRT T4 G 8R4
T ARIEEARE AR IFA 6Tz

5.6 REFIARIE A SHE G EE T 5+ LB KN HE P BVRT 42 B SCRRESR 3R
K

s ARG ARG WIARARFFA B SCRFIETR .

%09 U 312 T




AR AF 50 2580 ETF BCHE 2015 4E238 4 MRS

5.7 MEWIRIE A AME G EEF = FHE AN HEFPRRT LA R &R B YA
T ARSI WARFFH TSR
5.8 AR A S E b E B 15+E H A /N HEFP B RT LA BGIER R BT 4

FE: AL AHR G WIARARFFABAIE.

5.9 MEWIRIEA SAYE G EEF = FHE AR/ HEF R+ 22 B R AH

— AR R | e
=L VN Z ﬂ ] ’M’I !
e | sasm | medm | wErR | BEA o S
e
A i;%ﬁ U | M
1 50 £ 47 ETF /;J\J; ® AT TR 7] 103, 273, 289. 73 93.91

VE: AES AR IR DA LA 8
5.10 REWIRAZESI R MR 5 1H 0L A
VEs A A WA AT AR5
5.11 REWIRATESH B K E IR 5 15 0L A
VE: ARG AR A WIACR BT R 5

5.12 BRHASREHE
5.12.1 ARSI +RZIEHFBFEPHFIES GEFE: 600030)

RIBEREIESRBERAT T 2015 4E 11 A 26 HEARAE, ZEHAFR
WEER GEFARINEEEEZG) MHxHE, BE (FEANRIEMEUEFE)
MR E, FERIEHRBBEERBSWRENATRITIIRAE.

T ERAEAG, AESEBAN LR EWATRRAT TR—22 TR,
WA LR A DA LI HAEIESF KIS M E A RSE R T W, HAEEE
BT L BT AR SR AR K SRR .

WERIN, FESEF K+ BT HE RIS FRAT EREA R EE T
LR R ERAERRE FH HIr—FNRBIATFETR LT HHEL.

5.12.2 AEESE RN T2 REREFBHESEFME R ZEBEEZ SMIER .
5.12.3 HARE =K

Jr'5 b &H OB
1 A7 PRAIE 4 31,833.78
2 | MIRESER K -
3| NI -
4 RIS 1, 425. 36
5 | NCHIBE K 27,661. 09
6 | AR -

=

%10 1 FE12 7

N



AR AF 50 2580 ETF BCHE 2015 4E238 4 MRS

D -

HoAls -

9 & 60, 920. 23

5.12.4 WEHRFFH AL TH B AT H A6 4
VE A A WA AR AT b T IR ] e e
5.12.5 REHIRAT T4 B HAFAE VIR 2 FRAF L) Ui B
VE: A AR WA 144 IS b AU A B (R B
5.12.6 BEAGWEMERFARSTF R

TP AR, I S A IR ) ] A 2%

§6 FTBAE &R

BALT: A
S ]I 4 4 AL A 95, 802, 993. 64
A ST 1R) L 4 5 FR 47 0 2,565, 128. 92
Dk - 5 5 HA 40 1) 3 4 R VB [ ] 473 5 10, 241, 566. 01
025 B L 4R 0 AR B 0 (A A /b L7~
"IE)D -
A O HH AR I 4 470 %00 i A 88, 126, 556. 55
VE: B DB E AN R, R R A e e A A

§7 EEBHEANCZHABEERERBELEESBNR

7.1 EEEEANFELEESHITEER

BT A
WS TR 2N REA AR L 0y %0 54, 498, 975. 87

A STIIA) SEN/ HO B -

0 YIS0 I S /e s 5 -

W5 IR H R IR IE S0 %80 54, 498, 975. 87

T AR FFAT (K AT B B0 2 < e

Ak o 61. 84

7.2 R&EEHNEHER RSB RAFEETH WA
FE: ARG IR G BN AR AR IE I AT 58 e B A

11 oo FE12 0



AR AF 50 2580 ETF BCHE 2015 4E238 4 MRS

§8 B FE PR EMERRE L

ARILEEINT 2015 429 A 30 HAAMA, H 2015 4F 10 F 12 H e H 5 AL 4 s 1
K440k 10 T AR M.

§9 &EXMH*

9.1 ZFHEXMHHEF

9. 1.1 A FE M S A% HERR A 1AIE 50 S AC 5 MU T TSGR BOIE IR 3558 2k < R S 5 4R 1
A

9. 1.2 (B LAIE 50 SERBUEAC 5y TP IR BOIE SR B 58 3k R AL 5 1R

9. 1.3 (HHE LAIE 50 A AT ) BT IR FE BOIES7 5 58 S AR S S W] 45)

9. 1.4 (HAE LAE 50 SEBUEEAC S TP IR BOIE SR 858 3k G IR #0480

9. 1.5 CHRAEERE G AT BR 28 W] TFBGAIE Gl 55 )

9. 1.6 AHEGA F NS5 BEARALEAIE L Hh

9. 1.7 ABEGAEE ML 55 B AL AR LR

9. 1.8 it I A AL S BENAE SR € A B3 10 %5 T

9.2 FFIHH R

IR AR A SO TIAE AT G N B AT NP AT o AR AFTIAE AT B4 PN J
FEENETT, HEAARER . .
9.3 EFHFR

PR F R EN], AT ARG, wIAEA BN A Y EUS _Ed SCPR A = a2 B, AH
RN TP FEAR SO, B E LA EARRL S A MY (www. yhfund. com. cn) £ o

FRAERE G AT R ]
2016 47 1 H 22 H

12 T FE12 7



