LAE 2 LT B R ite
2016 £E58 1 F#HE

2016 £3 A 31 H

HEFEN: LAEESEHEHRGARAF
HEFTEN: FEREBRBITROGERAFR
WREXHHER: 2016424 A 20 H



TCWE 22D E S 2016 55 1 TR

§1 EERR

R EHNNE S LEERIEARS ISR A R RICE, R IR B K IgR ,
FFxs FC A AR FCSAE L AR PR S8 R AR AN ) S DT

HEFEE AN EE BT I A IR A FAREA LGS FE, T 2016 4 7 18 HEM T A
WG R S5 AR bR . HERIAMB A G EEANE, RIEERABR AR RICE. RS
e N W S iR/

BB BRI LSS S B Se i RS BEAE R 97, (B APRIESE & — s A

G AN SRR HARELI . BBA KUK, S0 LM BB R A0 A4 Bl 152 A
RS .

ARG P 55 BB R 2

AWEWIE 2016 4 1 A 1 Hig% 3 A 31 Hik.

§2 H & RBEN

e R LN E L E

oG 000395

AL (N L) RTF A

A FAMH 2013 4F 11 A 22 H

A5 S AR B 4 4 201 i 281, 781, 512. 98 fi3
T T A 42 1] XSS R R 355 % 7= i 3l M D il 1

i SARER ARG R T E S SRR, g
ST R A
RIS TR O AME T 4 5%
FHEI 80%, FLH LR T S s I F 4% Bt

Pt R FEBIAIS T 25 4 B2 7= 1A 1) 70%;  FA I 4k
FH HE— LN BUR i s AME T 8 5
TELIR 5%

b &t b s W 2E AR L
RIEGAGHIES, BT IERRERES TR

S 2 RTINS A TR AL 2 1) b P, LU IR
B B PN s K T B Mg i 4, TR
BRI SR A I 4

BEFHEAN TV B 4 B A PR A

BEFEEN Hh ] BEARAT I A0 A PR A )

R B (R O L | RO AR

%2 U 3k12 ;0




TCWE 22D E S 2016 55 1 TR

FED P AR5
T IR T R 7 G2k < 4 B A

000395
237, 500, 247. 91 43

000396
44, 281, 265. 07 {1

§3 FEMFIERNESIPFERI
3.1 EEREIHIT

B NRMIG

ES R e p N WEM (200651 H1H — 20164E3 H31 H D
N E O Ef SR A LR E 2O EfF C
1. A 2, 065, 637. 80 351, 473. 98
2. AR 1, 666, 834. 74 273, 670. 31
3. AT 35 2 4 BA HA R i 0. 0070 0. 0061
4. WIREEE T HHE 272, 353, 047. 66 50, 685, 222. 28
5. WREEEA BHE 1.147 1.145

E: 1 AWCEIRET R EA AR Sl Hthlon ORE 2 a2 shiias)
TIBRA R JE IARAL AR A C LB et i A 24 se e A2 sl as -

2\ Prid R SHR b A ORI NNWBEE 5 2 e 15 T M, TN 9 E SERRIR R 7K1 21K
TIoEcy

3.2 ZeHFHERI

3.2.1 ARG SO BUFENE KR K -5 R b 57 PR R 2 (Y EE R
LR & 220 b [ 67 27 A

n K | S EEER | ORI | LS B B
(LI 2® | wezo | mhaxe | srmeze | 09 | @70
TR
A 0. 70% 0. 06% 0.31% 0.07% 0. 39% -0.01%
TCiNE 22O E SR C
n BENK | FEMKE | WABIE | W Bot | -
B x| mmze | mkuxe | axmeze | OO | @@
WE=A
A 0.62% 0. 06% 0.31% 0.07% 0.31% -0.01%

=




TCWE 22D E S 2016 55 1 TR

3.2.2 HEEHRAEKURES R IHPEN KRR RES RNV S B ARl s %
BRI

A 5 200 PR 5 AL < A T8 K 15 el Yl 45 L BB RE i 2 0 1) g A2
HEHnt L B

15.00%

13.50%

12.00%

10.50%

201-01-05
2016-02-17

2013-11-22

2014-01-044|----

20140513 { oo R

POTAOE-25 | oo

L 1 T I 10 s S S S
e u 1 I LT 1T A S SN S . -

O N K T w s T S SO S M.

= A N A P T T O T L R PP B — WO I v A T Al B A R O

=
EN
=
¥
[\
=



TCWE 22D E S 2016 55 1 TR

T8 20 [ R SR CAL 3 30 3 a9 (Y0 R R g i) S0l 5 L e Ik W 2 R (K g
BN L

14.80%

13.32%

11.84%

10.36%

2.88%

7.40%

2015-08-28 - [-----1---

2016-01-05
2016-02-17

014-09-19{}----a-memmemtemmeeeere . W

2013-11-22
2014-01-044 |----

2|
20
2
2|
2|
2
2|
20
2
2|
2|
2

[ 00 1o DT O R TR — 306 1 DT ol U A 1 2 |
W AESECINA (GESER) ExeH (2013 11 22 H) e M, EagdRn
I G B LT A A R E -

§4 BHEAMRE
4.1 EELH (RESELFE/NH)

R A S BN | TRl ‘
N — A H
i W5 Camnm | mEom I Ui

LINE EEE. hE. %P HKE
L WHBUR AT P & s
{53 77 GFEEm o AH MY 55 B A
Fa. Fee Mol B Frvrafib
NS 2013 4 MO (CFA) -, T0F55 XU
— 6 A4 1A ) 18 4 23N (FRMD) o M.
JE B 29 MATERESEHARA
i Erie AT FL R . LR G
Fa. MNAFTTN . L HB)
LIRS b I S S PN
B SIS E AR A
AIRE FHEZLH, 2004 F




TCWE 22D E S 2016 55 1 TR

HL 1 10 A 28 HZ 2006 4
R 11 A 11 HEEZE SR
¥, KIEEeMH_ELH,

2005 4F 10 A 27 H &
2006 4F 11 A 11 H48/EE
REFRAEEN RS
H, 2006 44 H 28 HZ
2006 4F 11 A 11 H48/EE
REFERAESEEESE
, 2007 4E8 A 15 HE
2010 4F 12 A 29 H4HfE4
TCHCER = A 3l R 597
e MRS LHE, 2008 4
9 A 3 H% 200943 H
10 HAHAE ST bR Bh
WARIENE R S B S e
2009 43 H 29 H&E
2010 4F 12 A 29 H4HfE4
TG BRI 7 2 4 1) B
&4, 20114 1 AMA
LR E B E (R
HIRAT, 201242 H
17 HEATELHRE NRT
DBz St S A
2012 8 AN & %
EMRM AR A,
2013 4F 11 A 22 HES/E
AN E 220 B e ik 4
MFE4 24, 2014451 A
21 HEARILE 6 H4
SE MU g A (JRIE
nEERG RS 1
e, 2016 £ 3 H
11 HEAMTILINE BER
KIRGHEEW IS L.

e 1L BEfEEtea, K YRR vEEEFRAENRH, H CEPHT RE A
GRUCHA 7€ RS H Y

2. FEERESAEHE, H O YRIREE” M CBARE I 2Rl fa R 2wl il E KA H 3R R
1S H 391

3 AEZF AL SCRMAT P2 GIEZFAL AL 5 SR E B INED) HIARILE -

=
(o)}
=
¥
[\
=



LU E O E6TF 2016 F55 1 RS

4.2 EENNREH WAL SEEAFE B3

AIEEE BN IR (P N RIS ENES SR S 80k) S AR etk
ML RS MEMARE S ERNLAE, REWEEH BRIt RN e BATE F 2 e 50, 1E
PRSP RS SRR b, AR E AU A AVEREBAAaE, TEIRE A AR AT . ATk
EHLEREE TTH, FAEERERAGHTEH RGNS e G RNZE.

4.3 ARG ETYH
4.3.1 AP35 ERPATE I

AEESE N mEERREEN GRS, RIEPEIER S QEFRBEESERAR AL
IR R SEM, HEERER, @ 7ge. AN A T SHEERR, MRS ST
WIS Fre R P R E A S RA G SRS, KOs, SATE IS5 S 5% 5
Wi, fiige. B BIESEERGARN), FFE 0 TRBL B, RERE. ZHIT. Wk
ST, B E &I AT G

AAE AN, FEEE AR AT G H FERN A2 G L S T AR AN — 2 R G4k,
B IR IR B HR RAA ROE1T, BFEREMSLRE . BERAF 2 L5 AP
17 28 5 ™ WA AR s S 7 AT S8 AE N B AP 28 5 S A AT 1 O R A«

AR EWIN, B REL S W ZSEARE T AL L RS, AEGE R KIAE
it e A A2 S AT N
4.3.2 FEZBHITRNIETVLH

ARE AN RS EENE BTG RRHES 5055 T AT 56 R K AE R H XA AE 5 s
D BRI A Ty B U R 2 H S A & S% I L o
4.4 G HIA TS B RIS F SR I U6
4.4.1 WMEWAZESE B RRABIED T

2016 4E 55—, JAT I B TR LA LR A FFIRES . X 2 A RO [ O A L T A7
FER SR TR, HERITEENBEFROTN. 547 % TECEGTR RS, FER%
5 [E] Py B M T s T I 90 (RO A 2% 2 e L T . A 2016 4
20 R B R i K, A £ BB ) 5 it — i B k.
T RSB B0k, CPL7E— A b L TH#A%, PRI MO ERAIRAR S . —ZRHE Toll g
VR LS TE I, 1-2 FZE 41 Tl Ao, 28 AN LRI 24201 R E i,
DAMPIAET, 12 MPURD . BRI R, SRR T AR R )

7 U k12 ;W



TCWE 22D E S 2016 55 1 TR

1-2 A B g SRR LE W R 1, JCHG2 R DR g I 2 T ML R LR B 2 (w7, 6
THEREESR T, “TETE M7 PR A CEEMT , FRRESEERRA K. ARMILEAE1H
VIH B2 )G, FoNBah A THE. fE55—FEF, IR 300 F8 50 Mk 13. 75%. fiiZ= iy
o, hfigra R R 1 14%, HRATIR) 10 SR E Gk et 5 KA A L REAR A AR L .

AIE AR TR AAIELL T RERIBRNS, USSR Ao EE bR, JHRYE
WA AR T HAE AW, KT 3-5 41 AM b e, S 10 SEIBUR G, B9 T 4RAT IR
R HIELG] . Rk A & B TR R AT AT .

4.4.2 MEFIAES KNSRI

AW, AEE A GO 0.70%, C JUFHHKRA 0. 624,
4.5 MEFNEESTH ANBRE ST HERE A

T

§5 HEA WS
5.1 HEMREEH-HEHRL

Frs i H s o) HEE BRI (%6

1| Bt - _

Hrpe B2 - -

2 fi] 5 AL 2 4% 316, 681, 200. 00 97. 66
Hr: ffiidz 316, 681, 200. 00 97. 66

AR &Sl - -
AR - -

ERUAT AR AR TR - -

KNG Sl - -

b KR SRR

R Bt
6 | BATAERMLEH L e 2, 488, 894. 01 0. 77
HoAh ot 5,097, 986. 57 1.57
g8 | Aif 324, 268, 080. 58 100. 00

5.2 REWREATIAROBRERASE
VE: AE S AR WA KA I

=
=
¥
[\
=



TCWE 22D E S 2016 55 1 TR

5.3 REBIRIE A FRME G E ST FE AR/ R R+ 42 REE R R 4
E: ARSARGEWIRRF OB
5.4 REHREFFRM S RNFEFRRAS

o e A A E G AR BB R (%)
K 17 - _

2 | RATER - -
3 | &RlfizF 41, 152, 000. 00 12. 74
Horbr: BURTE SR 41, 152, 000. 00 12. 74

4 | kR 37, 429, 200. 00 11.59
5 | Al AT AR 30, 137, 000. 00 9.33
6 | A 207, 963, 000. 00 64. 38
7 | AIEEfR - -
8 | FNLAFH - -
9 | HAth - -
10 | &it 316, 681, 200. 00 98. 03

5.5 REHIRE A FOAME 5T ST FE A X/ BORT T4 B 8L Bt A 4E

. s " i _ SR IRE
Fe RS R F 2R BE (5 ARME O - ’0
Ebl (%)
14 89T
1 101451048 200, 000 | 21, 038, 000. 00 6.51
MTNOO1
15 i 24
2 101558024 200, 000 | 20, 852, 000. 00 6. 45
MTNOO1
15 JbisE
3 101553036 200, 000 | 20, 366, 000. 00 6. 30
MTNOO1
15 F
4 011551002 200, 000 | 20, 078, 000. 00 6. 22
SCP002
14 k%
5 101456009 100, 000 10, 749, 000. 00 3.33
MTNOO2

5.6 REHARIE A FONME o5 HE ST = 1FE LI R /NHEF BURT+ 48 B SCRAES B
G

T AFEGARG WIRARFFA 57 SCRAESR
5.7 WEARE A SRMME G ST FE IR/ HEFF AT T4 5t &R B 4
T AREEAMR G WIRRFA ST mBE

=
O
p=i
¥
[\
p=i



TCWE 22D E S 2016 55 1 TR

5.8 REHIRIEA FOYME o 2 & 57 FE LI K/ EEFF B AT A2 BGER % BI 40
T ARSI WIARRFARALE.

5.9 MERIRAZ & BB E M5 5 1H 0L A
5.9.1 AR E IR EER

T ARFEGAIREG I AR BB B U

5.9.2 WERIRAE SHF K B R CMB8 B 40
T S HIRA R G TEE G 6.

5.9.3 AHE MR TN

T RIS ARG WIN AR B B U .

5.10 BHHEIREME
5.10.1

R WIN AT SR TR UETR I RAT AR B B M LR s, ek S e H
AT —ENZ R ATFETT TG
5.10.2

AFE G AT 48 R A 2R 5 R R 1) A it I 22 P
5.10.3 FARBF=HIEL

s A S5 (50)

A H ORIE -

RECIES i 55K -

RSB F -

IVl 4,967, 000. 69

IV TR 130, 985. 88

FoAt UK -

FEER _

FoAt _

O |00 |3 | |01 | | DN |

&1t 5,097, 986. 57

5.10.4 #REWIRIFH HIAL T BV o AT #5 #ef 27 4
o AREEG AR IR AR FFAT A T F B K m] 34 557

=
S
>EH
¥
%)
p=i



TCWE 22D E S 2016 55 1 TR

5.10.5 WEHRIT T BREPHFAEREZRBELH B
e ARSAMREHIARRIFAIEE .

§6 JTHAEEH RS

B
ICNE 2O E R
15 IR 20 P E S A ™ . )

At JH A 3 4 40 A i 234, 570, 188. 80 39, 367, 673. 43
5 HA A 1) 25 4 s HR Uy 30, 145, 034. 35 24, 632, 383. 14
ek - T 5 3 30 ) 3 4 U [ ] 4y 27, 214, 975. 24 19, 718, 791. 50
et JA ) S S PR AR B A (4 B )
/BEL7-" )
e W R B 4 0y 0 237, 500, 247. 91 44, 281, 265. 07

Vi RIS RS SOHEL SR
§7 ZEEHANCHERRSBRARSRER

TE AR A S BN RIZ A B8 e A

§8 #AEXMFH=

8.1 FEXMFHER
L A ENIE I 2 AR & 20 [ 57 BUIE TR B B Ak e S A (0 S0P
2« (LG ZOhEGFAIEF R SRS SR
3. (L& 2O ETFRIER R R R eRE 0
4, FEGEHN G BHEALIE . EL U
5. A WINIEANE 200 [ i R R #5152k A 18 52 fF_ B3R & I i
6+ FEIE M 2 EOR A HAd SO

jul

8.2 FAIiH =
T E W 99 58 B E PR AR 21 # LR E RSN E TR A A
8.3 AR

BB TARIESEFNIPARE A A, os 348 AR5, www. 99fund. com £,
WA IRFT RS FNE PRS0 g 400-888-9918 A i) AH 5 B .

o111 312 T



LU E O E6TF 2016 F55 1 RS

#

b=
H

=

VR & B PR A BR A F]
2016 4 4 H 20 H



