AR A R I B VR B AR TR R G 2016 AR50 2 AR

HFERBF RIGHEBERES ISR ERE S
2016 £55 2 EERE
2016 ¥£ 6 A 30 H

HEBHEAN: PREGEEFRAF
EEEEN: MORITRBERAE
wEEHEH: —O—AFELHAT/LH

1131



AR A R I B VR B RIE TR B A 2016 AR5 2 AR

R E N NE S S LEERIEANRE ISR A R RICE, R UM IR B KR,

§1 EHERR

TR A AR SEE L AERA AN 58 B AR AN 0l S 5T
)_\é

HEELEAN

S B BRI LRSS S 3R 5o R U8 BERIE R 987, (B ANPRIESE & — s A1

tot

e IEEE IR

WARTT B A IR A FIRE AR G S FPE, T 2016 4 7 1 14 HER T AMRE
T S5 fahn . SHERIUMBRA GG FNA, RIERRNEAFAER B, R PEPRR K

SR EMSTFARRIARREI . BB, BB A BB ST DAY 40 B e A

A I 55 E R R E H T
AIREWIE 2016 4E 4 H 26 Hi#eE 6 H 30 Hik.

§2 EE&FMBEIR

R & TR AR FIE &
e AL 002618

LA (Y E ARV 6i W
iy VeS| 2016 %4 H 26 H

T IR I 1 B

524,386,493.48 17

BB H AR

ANFE AR AR A B A TSR R, R BATAD
A B0 2 WL SRS o Wit DA A TR e Semss - 45 5 KSR B 1D
BN, BRI TR

P AR AFESRERA <A B 5CA R EAS A R E s
EENS, EMEotrSEES T T REHRTLE. 17
B B AR IE T, MR A

Ak g b v PR 300 Fi B 2 2 x60% + H 5 45 A i) BN R <40%

A AL 2 45 AE AIFEGNIRAG IS, F AU A PO R 7K 5 T i
FRIES M mmigEESE, (MR TRENES, BT S
DA 7S R 5% it

REEEHEA HHARIE & B B TR A 7

BEEREN POl ARAT A A PR A F

T JE R A 1 2 A TR HERAER A HERA R C

N E SR 002618 002619

?%%XTE%&%@%% 513,440,859.76 4 10,945,633.72 1

LB

R P2 < I U A A
i

RIS, H
SR B U RS K 5 T

RIEG IR AT G, H
iR B U RS K i 1




AR A R I B VR B RIE TR B A 2016 AR5 2 AR

ez it S TR RZ/E ol
EMRTBER RS, BT
S RSP IR B Rl

Diezite I F iR Sl
ERTEEERAESE, BT
LN S RE S g T L

3.1 XEWEHER

§3 EEMFEIIMESHERI

AL, N
Eivacg
X e (2016 4F 4 J3 26 H (& FERH) 2016 4F
SRR 6 30 )
FHERMGF] A AR F C
1A s Bl s 1,646,306.06 1,646,306.06
2 A HHF 3,245,691.74 3,245,691.74
3BT 153 4 40y BUA HA )i 0.0063 0.0050
AARFEE R E 516,686,499.89 11,017,432.95
5 IR B S A E 1.006 1.007
3.2 EEHERI
3216 EHESHFIHEE KR KR SRS IR R 1 i
1. HERBF] A:
. . . b4 bl s e
n FERHCR | P ERER | GRSt | _ _
e © 2O | Mlze | EREEE | 0-© | ©-®
HEE®D
TE=1MHA 0.60% 0.06% 0.18% 0.62% 0.42% -0.56%
2. FERBAF C:
. . . b4 bl s
" FERHCR | P ERCR | GBSt | _ _
e @ 2O | Mlaze | EREFEE | 0-© | ©-®
HE®D
TE=1MHAH 0.70% 0.05% 0.18% 0.62% 0.52% -0.57%

322 HESSFEMCIRES RTHFERK R 25 KI5 RIS B #E s R 25 ) H

TR R R B IR A IR R R i
LA AR 5 D G bR v o = 0 ) S A 3oxt L

1. FPARABA] A

(2016 4F 4 H 26 HZ 2016 4F 6 H 30 H)




AR A R I B VR B RIE TR B A 2016 AR5 2 AR

1.15%

0.86%

0.58%

0.29%

0.00%

-0.29%

-0.58%

-0.86%

-1.15%

-1.44%

-1.73%

2016-04-26 2016-05-06 2016-05-17 2016-05-28 2016-06-03 2016-06-19 2016-06-30

|—thépila — R E|

2. HERMBAF] C:

1.15%

0.86%

0.58%

0.29%

0.00%

-0.29%

-0.58%

-0.86%

-1.15%

-1.44%

-1.73%

2016-04-26 2015-05-06 2016-05-17 2016-0%-28 2016-06-08 2016-06-19 2018-06-30
|— Rl — I EE|

Vs BEMGWAR, AESROAW . HESEEFANE, AESHESEF AR AN
RECH, BEMREER, AREHEEZCH.

§4 EHEAMRE
41 EE&LH (RESZLEPNH) N

A A 5k 4 ) 3R 4 420 T A0 PR HEFE MLk,
i R Bih
e s AW | BEOm P ViR
FPF | AEESHIEESLTE. | 2016-04-26 - 11 FERIE S E AR A




AR A R I B VR B RIE TR B A 2016 AR5 2 AR

HHERERI 14 KA ] B A
TGS AR (AVP) B+,
FHERFRIE 30 Kfi BT R U ERAT Sk
St E St B L Wi 5758 5y i
HRARFE I 60 K £ 2011 AEIINHARHE 4
TG AR EHAMWRAR, g
HER s SR R E&Z B,
R earg, f 2012 4£ 9 H & AT
WREGF ISR 2% IR 14 RfiFE 4
B, FERB RIS R4, 2012 4F

Resnl 10 H 245 AF Hh LB A
60 Kk et & 4
H, 201341 A%
fEHEREEIE 30 Kfiid5
R eI 4% 2013 4F
12 H &5 s
SRR FREHEES
H, 2016 %2 A&4
R R B R 4 i 4
ZH, 201643 A%
AT HAR S I 45
G2, 2016 £ 4 A
Z TR R 4
Regm, HF 11E
HEFMOAERR . A
AT HEEAERATIE
557 139758 5 51 Mk
g

e 1 EERESZMHK RN A AR e EFAKRH, FE e eL B EIR B aRyE 2
H GRS E BT H ), R 2 BB AT H B AR 24 7] vog i€ (ORI HWs 2. ESR A
VA BRI TSR S SCEEAN GIEZR ML R BERE A BLINED BRI E
424k I AR S (EE AL TR B L A

AN, ARGEHENRET GEFRETAEEE) o EIE 2 1A S A Al A
RAFEFIIIIE, MR AR GG A, AB WG B ot i S B 2 Y 2 <
B, RSP S A b, OSSR ERT A AR BN i AR A, Ak eiafFa
AR, EBERES OB AR AT
4.3 A PR HERUEHA
4.3.1 AT 5 EE AT I DL

WG EIEE 2 AU GEFHRRESER AR AT HERIEL) » AFGE T (F




AR A R I B VR B RIE TR B A 2016 AR5 2 AR

RESEHAWATAPLGEHINEG » BT G e S 5 AT R & B IME) |
(BN HIE NG« (EPZGEHINEG) SN TZGHMHIEARR, @bl A
[R5 G TE R BE B A3 B AP AF, TR DA R B A I EAT R e ik . A ] AR
ST R B UG R IR R SR B, DARPE S R IR R, RIS
B HEANGRAE B AT IR (R A AR, i ARSI RE . IR AR T BURUE A58 5 J5U M (1 S L
I AL R R E A A FRESF I R AL AR R, 5835 % S BAR B P B S5 A A S, MLV 2% 0
W55 2 IR, TEARIE S BB A BER A M oL R IR, iR P s R
ORI St 43 B PR R T AT A LSy s TR X 5 A8 AT M IS e b . 0 M iP A . SR A%
FIE BB e TR A58 Z i B AN 4 R U B

ARG WA, AN T TR SRR O T AT 5 A OGRLE , M ORAR 2 =) 45 2R A AN A
WHGIERA BRI, BRREE . PTG S B R B B S AR 13 B AP X
BRCR G AR IR R A R H ERATRR AL S, ARG IR RAERE DTN
432 FELHATRANE T

RIREWN, RESEREIARFELZAHTA.

RIREWIN, FEEEHANRRAEFEREAES 50785 T AT 0 17 H R 1058 5 isc b
() BRI AE By Bk i IE S5 2 H RS B 1 5%l .
4.4 REFAZESRBH RIRANSERI R
4.4.1 it TN B 4 5 B S ALE R A0

1B AT

[ESMEGE T TH, APRGUT D NECNRER IR I B IE, 36 [E 7 /& RIS B (257
o WA HERRRE, —ZEEE ISM &k PMI {852 I TH £ 53.2 /KF, sk iizRisiek
E, RUFETFITE4T%E A “BEROCX GG R R RAE AR, il PMI 8 50Mg = T
% 52.8, CPI [FAJLLHGHE/ IR AT 2 0.1% 40 A, ZEEA BB A, MRS R
BiE B 6 ARl FENAEFDAE O BT, WA E NN, Z5E6KE,
5 [ 2 ARG IR AT S B A Gk, 2B I S U S S, 38 JeHRAUTE 94-96 ZE A X
[ A5 W 5] o

N2 BE 7T, AERT ARG BRI B m R 5% 0 i I A B BV _EAT RO AR RS
SRR IR R BT, NATIE AR . BRRE, Skiabasld . PMI 1% N7 %
50.0 HIZRAGZ ML, [FEDARAR TG InE R L 1-5 H R84 5.9%, 5k TEAKF. A
LUK IRE, RASFIN=E DR AE: 1-5 3 RGEUNMER % 2 102%, 5 H

2N
ol

6



AR A R I B VR B RIE TR B A 2016 AR5 2 AR

Y PR AR SR D NI -4 1% /e A, 1-5 [ E B SRR G N TR 9.6% KK ik
Jilhl, CPLIB4aTURA FEIE, 5 H/ME NTT 2.0%7KF, PPLERLLEIRA prilcss, 5 H R
PRIR4R /N -2.8% /5 47

2. iRl

BAAKE, “FEPRAEMIBECNE 0.70%, SFEHERAT R E G EC T 2 1.24%, F11it
AL EMTRECT 2k 2.10%. RBEYEE R M b, IRai R i/ Mgk, BiARE,

10 A E TR 28 2 2.84%KI7KF R 47 1 0.08 A~ BP, 10 EMA& R (EIF) YRaiF M 3.24% F
17 5.53 N BP £ 3.19%. MW I i, —ZFERAT R MBORBARSFRE, 5amskrhrt.
EAKE, AT 1 RIEIEFIZ M 2.20% F17 8.63 /> BP £ 2.12%, 7 RIEIEHIECT- 7] 5 )\
2.85% F47 13.39 4~ BP % 2.72%.

AT, AP R R B 4.16%, — TR TE T, B ek
AT B 8 R B WSOBAL 7 i e A2 100, A1 3 R AR A (K FIB 8 T
WMo NIRJTIH, AU HRBAR TR R0 MK 15.07%. 8.92% M 5.93%, BRUEARXTEL
K E . EE LB B 15.27%. 4.17% % 0.81%, 3HUS 7 IEReS, RIFIXTELT
TSN I L T 2R T o B s A 1) b (R s 1 A0 2 (B A O R, R TR B AL 2
T WIBRAT IR . 2R £t & AT AZ 3 B BB 1N, B R AR AN FR K1 BRI o b
BARNE S i=y, AHE o AR B E OB N B EEW T, 3 E BiEgEE
Tk 2.47%, ARREBERILHITER 300 F5ECTEL 1.99%, H/MELEIRECEAT 3.79%, SR

ZEETRELEAT 6.72%

(98]

. BAT

F UL RS RO ARG E N T, RIFIE R G4 a AWAALAT Eed], i L&
B, SR ERET G, PS5 R, DHTRAR R N T,
T EEE LS .
4.4.2 R WM B R STER I

2016 4 6 H 30 HoNik, AHee A SERYHALFEDY 1.006 70, ALK R PA05HE
1.006 JC. ZERENAEES A KA EIE KRN 0.60%, RIS TR RN 0.18%.

B 2016 4F 6 H 30 Hvik, AJEGE CRAYRALFEDY 1.007 T, AFEEGH RTHRALFE
1.007 7o, FENAIES C ROHBUFEIG KN 0.70%, [FIMLSTE AL A R AN 0.18%.
4.5 BEANEWNET EHTHIATWAES KR ERE

REARNR, BREVFHBAEREZFREN FERFZE 00N, (A2 T 3R 1T M

B

7



AR A R I B VR B RIE TR B A 2016 AR5 2 AR

SIS T S B2 B i e [ 2 BB e el R B B AL B M T I e BRI ) S J RT BESR T, B
Yy R ARG MR I 00 . 4 X A2 B AU ARG g R A, 2 DRI N W R TR IR,
HI BOBCRBOA A B4k S:, N2 SL MBCRFL FAa i@ el , BURE TFEL G R — € R IR
BB 2016 G2 4 G /D FREAL 2 R ER B TR 2 4, o HERE A M VE DA B 2 4
2016 4F KA Ja— AN, BEAEEREY KERRIFEIR, & nsmptas a5 rEscE,  SeitiAf
FL & RIS . BWBURERS, A2 EONG M P O B A8 € IR R GEH I . AR A U
SKEIMK AL, SATREBEH, BrEdE iR m T BOR 53, 1ilit 2016 4 =Z= W BUSCH ) AT
PSR, B2 MBCRAT REA @ M A R0, 2O R T S 5 5| b g e ge, ket —m
R MR T AP, AT TR RIBRITE LT, BT S B R
fkaSE, ATT T35 A E I EAERRR AR T A . AR R TETT T,  VE e R XU A
RANTE R BOR BB HES:, P ARAT RS 4 S S A Aol b 53 75 SR UL RCEE T B, PR A A
KA IRIBIIIRARA IR, R NE GBI SR/ MESE, A2 Bl B S S OORE R | 2 B/ MIETR
&Y. it Bk, JATX 2016 F=FE G IF T IBHE AW RA IR . —FEAETFIVH
WA BTN, EMBCRRSIE KA Prgstl: =23 —F&. —ra g ik oo B ik
TN, CFEL TR G AT R BUMERA TS, YN R IAT S U, 4 KU
A RTRAR: R IR MBUR AR (E. Tl 2016 45 = F 2 WA BOR B R e, WBUR
B TE b AT IR S MR BOR . = ZR B [ B Bl AR N AT IR ), SRR B2
[ 5 B BB 2 MR N B BT S MBCR I B E R e i s, TTHERAT 18] 7 R A
AT He/ Mg AT, AT IR B R OURE AR A RO R E . W T, 5 RE R PP R ER I L
frigm, TEZE IR gIE I, (HE RO KPR LEg R AT e/ NMEGER. B E R 2T K3k
BRSSP MECKEUAN BUERES . FIZRGUHE TR ORRT M, P =R Km i as 50K LU R
1o, a2t g PR AR . EBUTI, SCVFNITE AT TR, #3058 G
W, "EREENREIEN R, =FR AN RIBEA R R, DU KSR
afle FAERE b, MRS AR b, SRR A, B E, SEAERE,
RIS T U AT B e b i, BARAESR R AR GO P e L I Bl &« BT, T B 2 0
TR LR s VE R i bn 5 2 IR SCHF, T Bl sh Lk, BATRBIRITIR S,
P SUCBAEATS, AF IR T S DL SR I .

PRSI, BATR — IR EEBIBARI S AR, e NG RA 1 Rl .
4.6 HEHAZE ST ANBEE ST~ ETE T

AT AR IR H DU S — A AR H IR AR NSO AN 0 NEE R 5

8



AR A R I B VR B RIE TR B A 2016 AR5 2 AR

{IER (N9 e TR VAW D [

§5
5.1 MEHREEHF=HEBN

BRAGRE

i H

EH(n)

1| Bl

28,344,633.18

H: B

28,344,633.18

2| BEE BT

474,418,860.74

Hrp: i

474,418,860.74

B SRR IE SR

REER R

4 | ERATE MR

TN G R B

10,000,000.00

1.89

Horpre KW QR IR SEGR 5 4
i

6 | TR AN S ot

7,463,317.97

1.41

7| HAd g

7,933,915.75

1.50

8 &1t

528,160,727.64

100.00

5.2 EAREITWSRMBERERAS

5.2.1 |REFRETWD REFABREREAS

el k5]

~RHHE O

o < B E
et (%)

AL R i,

vy

Rl

il & k.

3,269,770.16

0.62

B B0 R SORAE P R

2

HeR A Z

ASEIE . A REATIEEL

fErE I Ol

5 RAER . RIS B R SS

70,492.40

0.01

B4

24,984,244.52

4.73

B il

HH G5 AR 55 e 551

BHEEWT FUR BRI 55 b

20,126.10

0.00

IR FREEAN O FE B0 B

JE RS ABEA A AR S5

SO | ZIZR|IC|R|—w|=|Z|Q|m|m|g|O

A




AR A R I B VR B RIE TR B A 2016 AR5 2 AR

Q |PAEMmMt4TE - -
R [XCfb. B MG R - -
S |&%E& - -
&1t 28,344,633.18 5.37
5. 2. 2 MEHREATW R BER TR ERTAHE
ARES AR EIHRK AP BB TR E,
5.3 MERRIEA RHE G5 ZEES T =R E AR/ EF BT+ 42 IR IR 5 B4
. T S e OREE
= }’LI:EE‘ \Jﬂl ﬂ-;iif /F( =N AN 7S
¥ 5 AR it B (%) N S E () %)
1 002142 TUHRAT 848,384 12,539,115.52 2.38
2 601288 ANVARAT 3,205,100 10,256,320.00 1.94
3 601009 B RURAT 233,100 2,188,809.00 0.41
4 600216 W EY 158,000 2,084,020.00 0.39
5 000333 e Tl 44,265 1,049,965.80 0.20
6 300518 IR 1,306 61,186.10 0.01
7 601966 BIekein 4,437 57,592.26 0.01
8 603958 (SF YUY 2,372 34,394.00 0.01
9 002802 B HT#A 1,629 24,565.32 0.00
10 603909 EwW A 1,095 20,126.10 0.00
5.4 HEBREGFR M IRAGHFRELAE
i R A dRE
=] = S IN I A
F5 i 5 dh b N FUAE(T) (%)
1 H X fii g5 58,472,938.00 11.08
2 AT - -
3 ERfiTE 20,052,000.00 3.80
Hrdr: BURYE SRR 20,052,000.00 3.80
4 LA g5 45911,922.74 8.70
5 Al AR 25 239,890,000.00 45.46
6 2L 60,472,000.00 11.46
7 AR (AT RZ Hefoi) - -
8 EIRIZE::A 49,620,000.00 9.40
9 HoAh - -
10 | &it 474,418,860.74 89.90
5.5 WMEHAREA SME SHEESEE = RE LHI R /NEF BT LA R R E A
B ot e
e ARG it 2K a5 ~ R E(OD) HHE He
(%)

10




AR A R I B VR B RIE TR B A 2016 AR5 2 AR

16 V-2

1 111611233 500,000 49,620,000.00 9.40
CD233
16 K

2 011611006 ke 400,000 39,972,000.00 7.57
SCP006

3 019317 13 E 5 17 253,190 25,369,638.00 4.81
16 ki

4 101652024 200,000 20,238,000.00 3.84
MTNO002
15 y

5 101551061 G 200,000 20,190,000.00 3.83
MTNO001

5.6 EHIRIZA M E 5 S H 75 E B R /NHEFF BB 48 B 7 SCRAESF R B4
ARG AR R R B SRS -

5.7 MEHRLA RN E SESHEF=FE AR MHEF T L4 R &R B E A
AIEGIE AN R RS RIRHE .

5.8 RERIRILA M E G H S 7= E H I /NHEF B BT LA BOE R B B 40

I AR IR AR UL

5.9 WEHIRAE SRR B IBHI R 5 B0

5.9.1 REFIRAEESHBHIBE I Bt S 45 28 B 40

KRB AR IR RS IR T

5.9.2 AREGHB BB EBOR

B S FARE RRE H A SN, DLEHAGREN B I, AR Tt B EK
FERTRAELF . A TR IS 4.

REESTEAT ISR BT, RO I HIE S T3 MU B 3518 1T 3R R T, I 45 & IR
JABR 8 MR R A TR AR KT o AR5 K 70 28 IR IR A SR Al i v« ALl 1 I
RBRHE, BB ECE . MR, AT R, LR R A IR AR
5.10 & FREESHR HE RIS B v
5.10.1 A3 E G BB B EUR

I it 3 B AE R R AT A i i — T, G B T BRI A RN RIR AT . B HEA
B R OQE SR RUE 45 G X WA T A MBER GBI FI . X 6 di 7 A E
BT ARSI R, X EGHARAMII R EAUE R, BEKT. BRI
(B A R SRR bR A T IR M 1, FE SRR IR BE CRIE RS & R 7= e A Mkt b, JIoRSE IR & 7= 11
KHfe e e -

5.10.2 #REHIRATESHBE I E Gt ke @ 28 B 40

11




AR A R I B VR B RIE TR B A 2016 AR5 2 AR

REE SR N R FEA E G 12
5.10.3 A< E A B P4
AESME N RS S E GBI, TR .
5.11 F|FAGHE MHE
511 ARSESH BT BUES R AT LA B B LR A, SER s il H
BT —4EAZBIATFETT . A TS .
5.11.2 ARBE GBI AT 142 B 4 TP U P A e R SR
5.11.3 HARE TR =M K

o
d

5 ey i £ (E)

A HRES 13,298.51

MIRGIEFRTE K 5,001,316.10

YR

IS 2,919,301.14

INLGAEN

FoAt BYGK

PSR

HAth

O [0 [N || [ |W (| —

&1t 7,933,915.75

5.01.4 REHIRFFA B4 T 7 B0 B AT R 52 35 B A
5.11.5 REWIARA L RE P AAETRIEZRBLAUH

o B e o gz, | DRESZEREBANE | R | FESZ IR
PR RS A men | i) S
1 601966 Bt iG 57,592.26 0.01 | #HrlAk LT

§6 JTHAEEHHRS

BT A
TiH PR FIA FRERAEAIC
HESFEBHEER S AR S S
FH 3 51
W RSN HEE RS W AR
12,896.92 12,896.92
G B ] 73 5 ’ ’
REERENHE SRS PRI SR
AR B A
ASH A A AR 3 4 4 A A 513,440,859.76 10,945,633.72

§7 EeBEANZHBERRERRAEESHR
7.1 E&EEAFEAESHBRZHR

12



AR A R I B VR B RIE TR B A 2016 AR5 2 AR

A A 4 A N R R A S
72 EEEHEANCHAEARSREALEESR 5 P4
AR A, S S EEAKIS B BB R I [ K A SR
§8 ZFENMHHER
8.1 ZFEXMHHEFR
L oI M 2 v AR A R TR T B VR 45 B 43 % 5 4 B M () S 1
(R ARA R RS B R A AUE R IR B SIS A )
CHRERAR R R T TG BB A ALIE S R AT )
4. KT HIE AT BRG] R E T BIR A BUIE IR % B 6 A R LA
5. FEEEHNSFRRAT . B,
6+ FEGFTE N5 AR LI, EL I,
7+ R M 2 BER i HoAt SO
8.2 AU A
DR B SAAE R ST BEEE AL, A REN.
8.3 EpTX
PENAE A TAR G, TLE A B 1) P B ik SCtE = f s BN

V)
Y

(8]
P

FERESEHEARAF
—O—EtATIHE

13



