EERNREMTSES
=0 NS 2 FREWRE

2016 £ 06 H 30 H

ReEHEN: BEEESGEHEGIRAF
SHEN: PELRT B AR A

ZEHHB: 2016 4507 H 20 H



§1 EHEERR

= EIE T HEATIRA R M HEF S LEFRIEAIR S BRI AAE E B
R PP B R, X A B RS L R AN S B AR AH A ) S
T BT

SHEE N B ROV ARAT B A BR A A RIS A FE & A FRE, T 2016 4F
HE& 7 ARG T Sfebr . EZIAEH S EENE, RIE
SN BREAE BRI %SRRI .
PR B P PR w2 v LAUCSAE . B0 53 10 JE 0 B E B R 1
P2, AHARAIESE G — e A
HE A SRR AR I . BT G, B EAE Rk
TN 24H D) 52 A 4 PO 4 S5 U B A
ARG M S HERR G 1T
AR HIE 2016 4F 4 H 1 HEZ % 2016 4 6 A 30 H k.




§2 EHE&T=Mg

He 4 THIFR =PRI

R4 A | 100025

&iatE) X

iﬁgﬁzﬁ L ETEN

/\AE

BEEFE | 0006 42 06 H 05 1

M H

WA WIARR | 17,045,525,128.20

S A B i

Vv E b EARTEMAES LT, WREEE &R, &

s SRR 5% b AR v P A S IR
AT G P NAE A5 I AR NS R SR AR R AT S Rl eE 1A
(BMO Financial Group) W #EHAL Kk, ZaENT
WiErE, WA “& B FIPS—MMF £%4: (Fixed Income

HE v Portfolio System—Money Market Fund) 7 , ML AE

n ERREHEFEF, AEEEFHEANEET “et5EEHEs.
TRF SRR A BE N, AR P R B 2 AR S F T 4 R
AR, SR F 3 2 A~ 3 F A BB 42 1) 1 1) 2 s P 43 % SR o

gttt | ARG 1l gt bR HE Ry 2 AT S TR BRAE R 2 (iR »

1

KRRy | ARG R TSGR, st . Wsh R R st it 4

fiE an Pl AHIEAS BRSBTS AN AR AT AT XU

HEEMAN | EEESEHARAH

EEFEN | PERIARIT R AR A A

—F}Eﬁé&% = FE J 1 E=dE" J18 | = E J 1k

I T I L e i

G

T & oy gk

Gz HA | 100025 100028 000862 000863

]

A AR T

J& o R4

AU | 721,812,048.26 | 16,295,523,699.08 | 8,784,542.62 | 19,404,838.24

(AL )

§3 FEMZEHRNESHERI
34 FEWMEHER

A AR




A% B % C 4 D %
_ (2016 4 04 H (2016 4 04 H (2016 £ 04 H (2016 4 04 A 01 H-
AY I—I b
TR 55 fbs 01 H-2016 4F 01 H-2016 4 06 H 01 H-2016 4F 2016 4£ 06 H 30 H)
06 A 30 H) 30 HD 06 H 30 H)
1. A3 E s s 4,696,220.85 142,714,648.72 115,405.98 100,603.60
2. AR IHF]E 4,696,220.85 142,714,648.72 115,405.98 100,603.60
3. ARE S T2 i E 721,812,048.26 | 16,295,523,699.08 8,784,542.62 19,404,838.24
e RIS SRR N HIE SIS (Bl PRI

325D TR NSRS SE PRI KPR T BT A 4T
A O S PUSR PR R S A AR IO IR . AU (& A R B4R
AMER) HBRARSC S HI S I ARA, AR A A O S B n_EAHA 2 fu
HARFW . HTRMHHESRAMRBRAREEE, FHik, AR EEshik
aAE, AT SIS S AN AR R ) S RUAE A
3.2 ESHERA
3.21 FiREHESHBFER R KI5 F NS B R FR I Hi

(1) A%

. Gl | VR GE R LS | gt [ )

B | w20 | ez |sksxe | asxhezeo | OO | @0
k=4 H 0. 6502% 0. 0029% 0. 0885% 0.0000% | 0.5617% | 0.0029%

(2) B%

n AW | ER R | kGt | Mg be i A IR B B

B s | 2o | miksxe | sxmgze | OO | @O
TE=AH 0. 7102% 0. 0029% 0. 0885% 0.0000% | 0.6217% | 0.0029%

(3) C%

n A | FER R | kGt | Mgt Rk B B

B wx0 | meze | mikasxe | sxheze | OO | @0
HE=1MH 0. 6499% 0. 0030% 0. 0885% 0.0000% | 0.5614% | 0.0030%

(4) D%

" HEW | R | kGt | kG bR AR B B

B | sx@ | 2o |mkixe| sxmgzo | OO | @O0
=4 H 0. 5007% 0. 0029% 0. 0885% 0.0000% | 0.4122% | 0.0029%

F: EEEAAE 201644431 H—201646 H 30 H.




3.2.2 AEESAFREMURES RIHHER R R LS RS B4
W28 ZR AR B B H R

(1) BEEEFRAKE ERNGT A He R E R 5k 5
AEUST i 4 14 73 S 3500 EL

37.50%
35.00% 4
32.50% 4
30.00% 4
27.50% 4
25.00% 4
22.50% 4
20.00% 4
17.50%
15.00% 4
12.50% 4
10.00% 4
7.5 0%
5.00% 1
2.50% 1

0.00% . - - - :
2006-06-05 2008-06-05 2010-06-05 2012-06-05 2014-06-05 2016-06-05
|— B BRI A — Hedabu |

e 1. b H B 2016 42 6 H 30 He.

2. AFGT 2006 46 H 5 HEGL, &6 ~H, M 200646 H b5 HiEEE

2006 £ 12 H 4 H, OISR & B~ i 8 &6 R &5 R4 E.

(2) BEEESHUISKEE RN B 34 B EIk s R 5 k5t i Al
i FR I T sl A Hnd G




40, 00%
37.50% 4
35.00% 4
32.50% 4
30.00% 4
27.50%
25.00% 4
22.50%
20.00% 4
17.50% 4
15.00% 4
12.50% 4
10.00%
7.50% 1
5,002
2.50% 1

0.003% : : . ;
2006-11-29 2008-11-29 2010-11-29 2012-11-29 2014-11-29
[— G ERNB — W]

TE: ERIR H 0y 2006 4 11 H 29 H, #ubLHOY 2016 4 6 H 30 Ho
(3) HEGDRUKE E R TLM C HE R E I a2 5 b 51t AR L
a3 S E F T L

B 00%

5.50%

5.00%

4.50%

4.00%

3.50%

3.00%

2.50%

2.00%

0.50% /
0.0
20
|— G R — LA
TE: s HIIY 2014 4 12 A 29 H, #EHWIY 2016 4 6 H 30 H.
(4 AREEHRUKE ERN T D 34 R R 55t BRI
2 H 73 S 5 o0




5. 50%
5.00%
4.50%
4.00%
3.50%
3.00%
2.50%
2.00%
1.50%
1.00%
0.50%

0.00%
201

e

4-11-04

2015-03-04

2015-07-04

2015-11-04

[— & ERND — WA ]

2016-03-04

e R HMOY 2014 5 11 H 4 H, #ubHy 2016 46 H 30 Ho.

§4 BHHEHAMRE

41 HELH (RESZLBE/NH) FHH

EARR GRS G2 B

Wy | ms B e 0
ERE | BSEH
fifit:, B 200647 HE
I 2008 4F 6 H7E) MERITAE A5
iﬁ;;ﬁ %i%ﬁ:@%%$6ﬁ§
2 HEE AL 2013 4F 7 AEKA GRS
LR s ﬁﬁgﬁﬁ/z_\\ﬁjiﬁi JiEAT
= E A B Gy R a B,
£ il HeEagH, H 2013 FT7TAE
FFEL | & WEK | 20151009 | — loge | 2016 RS 5
e il BEES E@ﬁﬁ%/ﬁﬁli
A B, AFBLEE BB A
i 25 5 28 H 2014 % 6 HIINE ERE4
51 T EHARAR, H 2014 £|5
Yy o3 4 6 J1 2 2015 45 10 F(E 2l
g R e B

2015 £ 10 A w [ R Bt
Mliyie. w§EERUk




miipise. &EEREER
Mgk e e 2,

2015 4 12 AT s Fi s =
Lo NSRS S
PR o BT[] 5 A a 45 B S T
SRR BEHEELHE, B

CEEAN 3¢ F

FE

AFE G2 P
HetEE EH
PRFEA—4F
WAL fihior
LCMI S ais
e, B5H
H sl —
IRl it
F AR5
EEE. W
[ H brii i
P AF 2 £5
i HUIE SR
EtaAE
= [ Al i
SRty g SR
IEFF B2
& w ER
mELHH
Be itk
& w R
A e BT K
(iEzisy T
LT B
e, w5H
ZAEWIT
i} ETIE Ity
AL e %
W

2015-04-27

2016-06-24

6

i, AL HEF T MmE
GDHERAFIELN, H
2010 4£ 9 H % 2013 £ 7 H1E
B EESEEGRAFRER
i 201347 AHE

2014 4 8 H{EE W45 M
B BRA FUER RS G T et
FEHF, 2014 FE8 H&E
2015 4F 2 AT EE 7 R
EfF AR R SRS
2, 2014FE8 HE

2016 4 6 AT & FE i st = 1%
migEsEe s,

2015 5 4 H % 2016 4 1 HilZ
15 EER > 5 57 AR S5
WHREESHESZLH, 2015 4
4 H AT s B B bR — 4
afifit fii F REF R B 5 4
2015 4F 4 A % 2016 4 6 A1E
B EE R iR a5
& BERMNEMTSES
FH25, 2015 4F 11 At
B EREERL SR RTS
REHEZH,; 2015 4 12 A
EAEE E H AR — 4 B4l
G U RS &
FE] B AR P 4 JH 4l i 53 77
LI A e S b LI L
2016 4 2 H A & [ 4l i 53
I B R R R S R o A A
&%, 2016 4E5 ARMEE
FE e o B U 3 2
SIEHH T RS & EHEF
SE W IS 7 B Rk IR
WREESHSZH, HFH
G ML BEHS

T

1o EIRAERR FIOUAR S 2 =) e MBS B, B4R HIVOUARSE 2 "I € i




fiEls 0, e AR PPV S & R .
2+ UEFF ML R SGE AT 2 GIEZRM ML S BERE BE TR A SCHE «

4.2 HEBINAREESE T E B A

AW, B EESEIARARENE E R 0 Mg EE S 0 g A ™
AR (R NRILAENE SR AR E0E) « (R NRILAEREZRE)
(8 E RSl Here G m) U EH RIEHEENME, A& WML
5 Ehi)< o7 1 R 8 BRI FH B4 87, DU AT REIRCD AN 73 B 58 XU
JIIRFEG T 2 A IR PR B G T KR e g KOy B ir, BBz A
Wi, EERTHAETEH B IS A FRHE .
4.3 RAPXHGEHHRHA
4.3.1 AP 5H ERHRAT RN

AREEEGEHNREHIGEMER, FaLhEn, flE 7 NER (A F
DEEINEY , SHES— R HI —RTTIA5E BRI S b $5E
WF L B ZHPAT GG R BT, ST AT Fh s
GV R AR E B . AERIRE . RS i RS A A RS B
AL BRGNS, FHORRR S LA IR SL B T Y AL

HATR ] F AR 1. Ry, @R AR, X SRI B A%
W& suVE AT BAIESR A Fr BC A R T EAT #5020 Yy, EdAL s
RGN TR IE . A5 FIE R AZBUEH, SHETARM . 50 F R AERL
PR#EAT B sh Az

Forh i B A A AR5 5 77 1) T i), R
TS Gk B s SRV S5 . 1L K E SR E BIR H A58 5 5118 R
AT, ARLFERIRAEE ZEE, AT N TEBARZ S, BidAg
Gy RGO G RIS G A IEEAT BB AL . 2, [A]— eG4 A B AN A 4
Fro KA 4R TR SR FH A [R5 22 S 1, 0B I 38 5 RGCRIUFIRS L R
TIEBHIES, BRA TR T LA

S5 VA S ok 2 AR 4 A 18] [F] — P AR I G 1 38 55 H I [R] 1) 32 5 il
ALy )6 B vPAl . DASCAFI Rl & R (L HL 3 HL 5 HD) WZFEAE



NP R . 1 B A PG EE ST RS, SR AT
YEAE 5 AT AT T4l TR Rk EE A5 4. R E PR,
FE AN FRAS REAL BAR. BRED (0. AP LK R — 3
GAIVEIARA G HITHN, HRMFAEZHITH, WL
FORAE N FE N S EME MR, IR EDR FIEX . 2. FEA
SRS G o TR S e A R G AP AT, FFABRK. BAHH
B2 G, ERRAE, D&

AR A H A A R T B G A A A R ARG AP S IR, AR IS R
VA8 Gy i FE R 10 o
4.3.2 REXGHITHEIETULH

AR A A AR IR R A G AT N

N E ) &G G IEAE 5 BT AT SeN IR H R e 228 5 4z 7 T,
E IR AL G 5 HA R BT & 2 ) A H B A B IR B A2 by B e SR
1 H R 5%E O
4.4 REWNESKBE RENZIEST

2016 F 2 Z=JZ, MLF+OMO+PSL Ry AT Bt MBUR 34T, R MBERHA&E
JNHE B BRI BN 1, AT ERE A PR SNt o AE AT
(B B ECRIEAE 772U, J P BEHER T REE G BT FRE, B BoR Hh RAT iR 8h
PRI MR PR B IS 4 A N REUT X SR I R & DY R
fEIL 7.6 1270, 4 AHRESMEIHERREGN 4. 1 1070, ST MLF 7£ 13 H
18 H. 25 HILiHmHidg s 7150 427, 19 H. 21 HILitRI%E 5510 147t.
5 H, BT EHRG, REFRWEWAN. Heteim, WA
SR 7R H F I EUF 3K E SRS (0 7y, J8IE MLF BEBCRTA T T 3A7R
FNFEFBOR B 43 1000 1276, 6 H, BETHEAEN T, iR iKIE%A 2
—EE . 6 A IAT AT TG BAERRI B R, AT At LR s,
LIRS 2571 P R 3R R AN xR s e by, BHSRRAN T BE 41T, MPA 7E—
2B B AR B 1 5 ) B 58 T TR

TR LR F— 3 AAA SARR B 5 IR ZE 2R AN 3 AR 2. 8% A2 4 A
3P, FEH—E4EREE 6 K, I ZATE 36kt /Mg S . — 4 B fi

B
B



B 3 HIKM 2. 45%FHE, — 2 EF 20U H K 2. 85%1) i,  SCPRs A1 &
2. 65% (T, FE— BRSNS BT IR B 4ERE 275 H K
WA, ARIEGFRTR MR TR0, EEERE, RIERAESOLOREE T
—E LU ARAT A7 . FIIRE DR o . RUIAF . BT I3 [ D S5 R 2R 1 7 T
B, FREHAEF T 7 — Wi, A6 8 nahtsr.
4.5 REFNEESHISERI
ARE W, RIS ER ) A 92 0.6502%. B 2 0. 7102%, C 2%
0.6499%, D 2K 0.5007%, [FIHANYS: L IEHE I 7 % A 2 0. 0885% B 2%
0. 0885%. C 2% 0. 0885% D 2 0. 0885%.
4.6 WMEFNEEANEESHTE ANIEE SR - FEREF RN
ARG HITE TR E B AR SIS TE .

§5 HEAGHRE

51 WEWREESH=HEHEMN

75 i H &H (o) o JE 4 S B 1 B A
%)
1| [l WA s 5 % 9,901,256,594.57 51.10)
Ho: iz 9,901,256,594.57 51.10
BE 7 SCHFUESF — —

2 | EAREEME —

Horpre KR KN IR B il 5 —

3 | RIT ARG H S S S 9,323,343,562.91 48.12
4 | HAthwtr 152,401,488.05 0.79
&1t 19,377,001,645.53 100.00
5.2 &5 HESEIEBL B IBR
75 i H b 3SR E R ] (%)
5 HA P A5 5 [ ) ik 7 4 740 10.62
U Do, S0 = o e _
JF5 i H G b 3RS T E R B (%)
) 5 BA AR A 5 [ e ik 7% 43 740 2,281,886,226.80 13.39
oA S [a] ik 2% — —

VE: R P [BI Rh BE AR A G R < B E T B DR S I RN S H



R AR o B R 7 T LA P TRT RSP 2

555 1E B ) B < R I 2 & 3 7= 13 EL I 20% KT 156 B
T AR N AR S A AEAE A5 1 [ D 1) % 4 AR A i 4 B8 7 1 (L 1Y
20% 1100 o

53 H&BRRHAS TR RIR

5.3.1 BRAESFHRKHIRERB R

75 H

RE

R AR B 21 A1 P9 AR IR

107

T A BT AL ST R AR R e e

115

5 ST PN #5521 A ) A R A IR

72

wRERABREA S TIIRARYRET 180 RIFLLULHH
T AR AT S AR TR H G- 5 R BIRE 180 KA.
5.3.2 REFIRBEA S FHRR IR 7240 L)

e

P23 A ST R

FIIPR B L 2
B HE A LE
(%)

F IR 5 5 2
B HE A LB
(%)

30 REAA

16.97

13.39

Hrp: FIRASIEL
397 R IVF-Bh A A5

30 R (&) —60 K

14.24

ot ol A7 S IS
397 RIPITF B2 AR

60 K (£)—90 K

16.99

b RS
397 R F A

90 K (%) —180 K

42.85

Horb, FARTLENNEIL
307 R IFENFIE M

180 K (£)—397 K (&)

21.73

Fob: FAAEGIRIL
307 RIGIFSRI% i

it

112.78

13.39

5.4 WEHREFRSFBFH>ROBFRELS

75 75 MERA o) 7 34 B P B LE A
(%)

1 E K i 57 — —

2 AT = — _

3 SRR 1,575,983,754.58 9.25




Hodr: BURMH& R 1,575,983,754.58 9.25
4 N ATiE — —
5 Al HA i B 2R 2,659,507,020.30 15.60
6 2 — —
7 [E]ML A7 5 5, 665, 765, 819. 69 33. 24
8 HAth — —
9 it 9,901,256,594.57 58.09
10 Tl RAFSIAIEIL 397 KA — —
TFENF R
5.5 WEHIRIEER A GEE T = 13E B K/ B ET 2 R B
e s " e s . . i 3 4 B P 1 E LA
F5 | Ay TR SR T RE (k) | FER A (o) - JW)
0
1 111609239 16 J# & CD239 10, 000, 000. 00| 992, 669, 785. 58 5. 82
2 111612110 | 16 JE5T4R47 CD110 | 10, 000, 000. 00| 992, 644, 471. 88 5. 82
3 111609082 16 ¥ & CD082 5, 000, 000. 00| 497, 847, 386. 15 2.92
4 111618173 16 425 CD173 5,000, 000. 00 496, 334, 892. 79 2.91
5 111610026 16 22\ CD026 5, 000, 000. 00| 492, 494, 369. 55 2.89
6 150419 15 4% 19 4,000, 000. 00| 400, 162, 640. 00 2.35
7 160401 16 & & 01 3, 000, 000. 00| 299, 541, 712. 62 1.76
8 111691210 | 16 KJE4R4T CDOOS 3, 000, 000. 00| 298, 458, 166. 79 1.75
16 Mg R L ARAT
9 111691448 3, 000, 000. 00| 298, 278, 144. 61 1.75
CD016
16 M A R AR AT
10 | 111691519 3, 000, 000. 00| 298, 200, 799. 50 1.75
CDO17
56 “HTFEMN 5 MWREAE” HENESHEEHERNWE
Wi H P 2515 10
5 30 P Al 28 P PR 48 5B AE 0. 25 () —0. 5%[E] Fr IR Ak 0
A 3 PN i S P ) e e 1 0.1108%
45 3 PN i 29 P ) e A 0.0194%
et B N BEANAZ 5 H i 25 555 7R 4 06 (B 74 1] B 2404 0.0477%

. L EREZ AR H St

5.7 IREWIRIZA RUE G EE T EE LLBIR/NERS B BT +48 B SCRES
BB A

TE: ARG AR WIARRIFA 5 SCRAIESF -

5.8 BEAESMEME
5.8.1 EEHMIriEdi.
ARSI G R I E fr #iiaHE,  F e UK P (E 2628 PR FF T 1.00 JC.




I SRR AL, RIS EXT R LB RA IR, ZSEBrA] R If
RS SR B U 53, AEHRARIIBR Py-P e, A H TSR Bk

5.8.2 FWEHANRMTTHESFERALIR/NT 397 REFKFLIMIT
397 RHIEF IR A5 15 B

AN A A G AN AE 12 ST Bl R A5 T3 R 3 A% AN B I =4 H

VHE 20% 1 TE O .

G

5.8.3 FHARESREN TR T EHEHRE MBI R EII TR

W, BERSHH HIT—FENZBATTER.
ARSI GBI AT+ 4 RS (R AT EARAAF AP B BT 5%
WA, FEAR S ] H BT — 5 A BAFFAERZ B A TFHE ST 11

A A,

5.8.4 HAhEFHIER

Ak B I BT o

AL B

=

T
d

TR

e o)

A7 PRIE S

JUSCIE S Sk

YA

141,219,699.46

JSZYACHR TR

11,181,788.59

HoAh SR

FEiER

HAth

o I BT o N S0 I NG SR F O S

it

152,401,488.05

5.8.5 ¥ HAHE MHEKHAB T FHIR I

R BN JRA, 821 A4 2 A e o e be ) 1 4 T2 5 A1 AT RE
HFEREZE
§6 TR EESM D
AT Ay
iH A% B %% C % D 2%
X e 14, 440, 862, | 18,335,476.9 | 20,759, 430. 5
s BAHAA) 3 4 4 s A 631, 967, 893. 61
300. 83 5 6
X X N 29,130, 503, | 52, 259, 938.9
15 HA $ e 3 4 s R 4y 645, 759, 678. 31 29801 ; 5, 253, 787. 97
Tl AR F 33 A S 4 O [m] 4 5 555,915, 523. 66 | 27,275,841, | 61,810,873.3 | 6,608, 380. 29




899. 76

R 7 Y1) 3 S 70 A2 3 13 0
ot L =" 3581

T AR S 0 S 0

721, 812, 048. 26

16, 295, 523,
699. 08

8, 784, 542. 62

19, 404, 838. 2
4

TE: 20N BB R i NN A I R B2 ORI, 48— TE AR H

WAL A, 3 3 AR N AR HAEE (0] 55 G RV, 48— 1 NS H 2 8 [m] 47 0
§7 EEETENCHBERREBREARERZSHA
BT
7 = T ()| Z5&H (o)
7 EH &
1 ARIEEESS 2016-04-01 | 3,682, 885.22 | 3,682, 885. 22 —
T[] 2016-04-18
45, 247, 067. 6
2 , 45, 247, 067. 6 —
1
JE [ 2016-04-19 -
25, 000, 000. 0
3 . 25, 000, 000. 0 —
0
4 AR 2016-05-03 | 3,779, 771.01 | 3,779, 771.01 —
5 2 % 2016-06-01 | 2,468, 753.32 | 2,468, 753. 32 —
sz (] 2016-06-01 -
350, 000, 000.
6 350, 000, 000. —
00
00
i [ 2016-06-17 -
700, 000, 000.
7 700, 000, 000. —
00
00
\ 1,130, 178, 47 R
&it 1,110, 315, 65
7.16
8. 06
§8 BEXMHEZR
8.1 HAEXMHHZ

1o rp R e et i 0L e [ ORI B2 T T 3 3k e R SCA
2 W ERI I A e &5 1H




8.2

8.3

3. & E RN B M AT A G il

4 o FEE 2 v VL R R < AT IR W] R ST A

5+ & [ RIN B2 T i 372k W 55 R Il R I E

6. I LE TR E R R A IA

IO R

TR AR XA KIE 8 5 B E e n T 16-17 J7

BT

BB ARG B SR, TSRS N FESEHARAA .

WA HEIE: 95105686+ 4008880688 (4EH%—, #HKi&iEdh)

NEIMHE: http://www. fullgoal. com. cn

2 S EA BR A ]
2016 45 07 H 20 H



