LﬁEJ/J\aﬁygﬂ}:ﬁﬁfﬁﬁﬁ#&ﬁ%
4 2016 5 2 EFRE

2016 % 6 A 30 H

HEBFHAN: BRMEHMELSEEFRAA
HEFTEN: FEBITROBERAHA
WEXEH EHBE: 201647 A 21 B



HERMIF FAETR /N ETF2016 445 2 ZR 4R 5

§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

REFENHERAT R AIRA FREARE S FME, T 2016 /£ 7 4 20 HEZ 7 ARE
T S5 fahs . EHERIUNMB R A GG FNA, RIERRNEAFAER B, R PERRR K
HEKIN.
SEHENA LRSS B 50 i RS BERIE R e 987, (EAPRIESE & — s A

tht

BRSO ARIAMREZIL . BB S, Bevt & e AT I A5 R AR S A2 Bl 3 A
HEMHGFU . AR PRI S R RR G
A EHAE 2016 4F 4 A 1 Hig % 2016 £ 6 H 30 H ik,

§2 H &7 ML

F L TRFR MG FAE P/ N ETR
AL 510220
S S (Y T 5 BT
HEEFAERMH 201141 A 26 H
A5 SR R S A A A AT 7,229, 161. 00 {4

o R IREERR TR I, 18R PR B AR R i
He5E Hz .

e o

RIS REGE A E L, B 58 e AR 148 20 st
i R S B M i 2 SR B AL, ARG AR
FEROAD B S LA (AR B AT ARSI o (R LAy
et s IRIEHL CUnRBhPEA ) S BULIERAS 2 W B 1 i
SR, R EORIZ  H A S B BRI A A
GRS R AL A, BRI RN H AR TR Bk
Bl

M & bk i AR N ARE

AR TREREePHEINE S, RERKE
FE24 95%, IR 58 4 Rl IR 4 s SN B S . — st
X TRGRE. finkeSmiiypitens, H
RS I WA a5, R IR R e MU R s
(077 s 25— 5D, ARG R A bR SR A 95 KR 2
I E, H RS A R R AR B RE -5 A 9 B DRy 2k

A2
HEHFHEA RN EEE AR AR
HEFEN B AR AT BB A7 BR 24 W

o2 T oFe1 m



HERMIF FAETR /N ETF2016 445 2 ZR 4R 5

§3 EEMF B MESTHERIN
3.1 FEMEIIT

B NRMoG
FEW S5 Fa R EH C 200644 H1H — 201646 H 30 H D
L A Sl s -814, 848. 55
2. AR -821, 459. 94
3. BT 35 5 4 A B A R U -0.1136
4. WIRF 0 1HE 26, 656, 612. 41
5. SR EE A BB 3. 687

TE: 1. B SHRI AR AW B 5 2 e 1) 5 W2, T2 R Sl et K1
FUR T PsIE 7

2+ A OB st fa 2 e AR SN © BB . AN (V& A fe (BRI ) FHER
FHOR TR R UG B, AR A A © S B i EAHA A se i E AR S as

3y AHET 2011 4 3 A 11 HEGSEEHRIFIAT 7 RS MBE, FrEtbdloy 0. 27331199, WK
R R AR THE= WPRESEHIUHE+ESM AR T L) XFELH], ZisE
A SRR BE AL LA B B 1. 00 TTI 3K /N ETF Ji 58 b 3 B (E A2 s O o

3.2 BEMERI
3.2.1 AREWPESHBIHEN KR LS FHNL SR R R R
X X _ X Ml 43k b s
WHEMKE | SEEKEE | St | ~
B B ek 3% 2 HRHEER | O—6 | @—@
@ Vi) EA§ 6 W)
xR =1MH -3. 00% 1. 38% -3. 43% 1.37% 0. 43% 0.01%




HERMIF FAETR /N ETF2016 445 2 ZR 4R 5

3.2.2 HEEHRAEKURES RIHPE KRR RS RS B ARl s %
REHIEE

I B A0SR F TGRS i) J00 N 45 L e I e 2 4R 1) Dl Sk e Fonk L I

119.70% 1

102.60% 1

B5.50% 4

8. 40%

S31.30%

24.20% 4

17.10% 4

0.00% -

-17.10%

-34.20% 1

-51.30% -

T IR TS I G O . . S S SO SN SO SO A ISR SO
DT | T S . = e SO S H L AL IS S
T T O S

DL G085 oo h e

L B B e S e

2016-03-21

2016-06-28

201 2-02-26 ] [F---meh Mg Mg oo
T 1 O S . S L S S S S
2012-12-191[""™%

2013-03-28 ._._.f;.”

b N T (T L ST o™ e R S S S N S S S S
01310124 [ B
2014-04-28{[-------

L NI 1T L S——— S S e

2012-09-11

20110812 {[r-mmmepom oo
0111118 [ T

2011-01-26
0110505 [ T

| 30 o W DU K — Ml R M TR 2 |

E: L BURHBIN 201148 1 A 26 HE 2016 4£ 6 H 30 H.

2. HEEERME, FEEHESERAHE 3 DMH N NEECH, Bl PIRAIE G %
TR BT L Lk BIRE A [R5 B ok () HBaErh e ELp], B T I8 . &k
A 1 ) B3 7 BB AR T3 <5 55 7 1 (B T 95%

§4 BEAME
4.1 BE&E2E (REEZE/PMD N

TN TRy T TR
/D\ N H
i) 5 Tamnm | BEam i bLH

A4 W%, 15 FiF% (4
. HEeLH, | 2011 4F 15 4 ML22 ], B H K055
fexasm | 1 A2 H - IR, 2000 EE

A 2001 FAE R AEAR I




HERMIF FAETR /N ETF2016 445 2 ZR 4R 5

%A PRA T NE 55 TAE,
2001 4E % 2004 AT 2L
SE AR T @IS
MG, 2004 4 7 AN
ANEKRNF], JiEHEFES
ek, ResmpmE,
2009 4 6 H EAFHEZ 5
S AHHEZR) B R
52 5 RIT TR R 0 4
G4, 20104£10 H1 H
HECAT SR A B 48 B 7L 3
BlMIE, 2011 4F 1 H kg
{EAEFRMAH L AIE R /N
ETF M A iEs Bk b /N
ETF BRI & 2 7
2012 4 5 H 4T
B P 300ETE K He 22 kA Fit
PR 300ETF Bt 4 5L 4
ZFH, 2015 4F 2 H g E4E
B (ERITE RV E R g gt IS e
2015 4 5 H EAFEHE 21 5
HHIE 500 ETF M AHEZ&AAHE
HHHIE 500ETF Bfsdit 4 i 3
S5,

4.2 BEEANNREHNEZSZ IR FE B K A
WA N AL G RIS ERF S AOGEE. LSS G B RINZE, AMAAEIRFH IS RA A F]

4.3 AP GLHHHA
4.3.1 A2 5 B RIHAT IR
B HIA, ARESEE AN GERBRESS AR AT SHIEHESEN) Kk, @
Sk 5 PSR S R AR, MRS SR RS 5 S R4 b R [R5 2 W T R R B At
2 B SR AT S B T P e SR TR G AR AR R . SRR ) B
SA TG IINE . AR R A B TS B R, 7RSS iR S RIS 5 R G ) A RS Sy
e, WA HISEHE. IR, PR B0 3 P BRI S AT 1 PR 4 T VR A
AR, ER AT RS 5 B AR BT R0 BT



HERMIF FAETR /N ETF2016 445 2 ZR 4R 5

4.3.2 REXBHITART Y

WS WK RIUAIE S RT L HT N AIEHNT FIIRE L i RR A4 5505
5T ATFSEAN ) R 148 5 IS e/ B B30 S e 16T 524 ] FRAS R 5%
4. 4 REWAEEE BB AL SRV
4. 4.1 REPNEBEBRRRFBIEI T

16 4F “TFIT8” J&, EPW “fEK” BoRmim, LR ARTE©EE, A RITEIIELE,
SERIPENLS BN P B T Rtk WORUE. AW, LRI A DA g
PR ORI MRS TR IR

\|

SERORAE S T A RS A FEL AT A e [ BB < FRORHS . A IR i it e s 2, Bl
HER SR TR b BRI K o 78 AR AL PR AR 05 5 B s ) 18] R JE 1 A 3 B T LA [ 3

PAT A I A FIRUE , S0 EREAAR AT RS 25 f5e /I RO 45 B SRR BEAT Bl s 4%
o AIREWIN, A0 BIFREMEN 0.426%, HIA0TEREMR 2 E 5 0.021%, 311E H#R

BN 0.030%, BFHSLIL T AKE SO B H AR
4.4.2 REPIAEESHNLSRI

BEARMEWIR, AFRESHBUFE N 3. 687 Ju, @GR EHEEMHRTHFEN 1. 018 76, Al
EWIAN S FUEE N EE 3. 00%, AKEE RS FEE T 2 3. 43%.
4.5 BEANNEREG BT ATV ES KR ERE

FEZTE AR AR BN M 78 52 FE R R RAHRIRE ST, =FE AR W27
A 1. MWERR BE, SEBCEHER IS, S ERIRR G X R B i xS 1T e ks, 1 BRBUR 2
REEE . 620 HIFZ B % HECE AR GEE B0 2. QUK R BA K. F5 ™ 85 8 (K
JE R B INBUF ST R 11, Wit =AM KPR 6. 7% At . 3. ARMIERK
4 SDR fr iz wr, ARMEBRMGAESINR, HisE, QDII2 HFBORA HEH. —Jrm, KRR
BOGEAF IRAIE S W7, FFEREA. W Su w2 sl AT B A5 8500

ARG N R 7 R T BRI 25 B M IO R B B 8 SR, AT A R B N TSR S A IR 4R 4L
A= IR
4.6 REHNEZEFE ANLEEE ST - HERE R

RIS AR IAPRELE S A TAE A RIS E T T /i7c. A CIRIE (ATFSREEIE
RSB EINE) MESR, T 2014 4F 11 A 17 HFIESE SRS R T BiEh /GRS

o6 T oFk11 T



HERMIF FAETR /N ETF2016 445 2 ZR 4R 5

Gy ROT TR HOIE T R i S MR e AR %8, HATIRIZ D et e ) Je S H .

§5 BEAGHE

5.1 MEMRESHHEFM

g iH SH GE) 5%%"(%‘ L
1| BB 26, 555, 788. 83 98. 87
Hope SR 26, 555, 788. 83 98. 87
2 | BB AR AR BT - -
He: fidz - -
PP SRS - -
R R - -
& Rl A S B - -
SEN IR 4 il gt 7 - -
e SRR 1 S N GR B
S ) ]
6 | BRATHERMER L &6 302, 763. 65 1.13
7 | HAthw~ 120. 85 0. 00
it 26, 858, 673. 33 100. 00
e R R AHE TR B AR E G .
5.2 MEPREATA KRB ERBAS
o KR ARt G %ﬁﬁz ALl
0
A | A AR B Dk 86, 340. 23 0. 32
B | Kb 1,516, 571. 62 5. 69
c | Ml 12, 281, 343. 07 46. 07
. #T7. BRAR ROKAE =Rt
Dl 1,938, 782. 60 7.27
E | &850l 678, 429. 98 2.55
Fo| ftRMZEE 1, 605, 872. 80 6. 02
G | Zdisf. i ATHEEOLY 1, 774, 456. 08 6. 66
H | EEAEDOL 40, 152. 00 0.15
&R A E R EARIRS
Ly 1, 509, 769. 66 5. 66
J | Rl 1,933, 720. 66 7.95
K| Gritrek 1, 730, 046. 89 6. 49
L | MBI S RSl 372, 315. 28 1. 40
M| BEABE AR IR S5 114, 069. 07 0.43
N I PRI AN i b 39, 536. 00 0.15

® 7

=




HERMIF FAETR /N ETF2016 445 2 ZR 4R 5

0 i RS A BEAN AT AR 25 - -
p HE - -
Q PAEMAESTAE - _
R BE AN NSRS 14 421, 461. 06 1.58
S oa 512,921. 83 1.92
it 26, 555, 788. 83 99. 62
e PR AR A B v R AR A E 1
5.3 MEBIRILA RWE SRS T F=E IR AT+ BEE R 5 B 4
e | mEswm | mm g | SU0H OO GEEEEGE
tefsl (%)

1 600900 KITH ) 39, 242 490, 132. 58 1. 84

2 600276 E 5ty 5 24 8,418 337, 645. 98 1.27

3 600015 AT 31, 700 313, 513. 00 1.18

4 601939 BT 44, 029 209, 137. 75 0.78

5 601009 B UARAT 21, 721 203, 960. 19 0.77

6 600570 THA T 2, 987 199, 441. 99 0.75

7 601899 K& 56, 532 190, 512. 84 0.71

8 600011 e H b 25,107 188, 804. 64 0.71

9 601901 J7 IRk 24, 400 186, 904. 00 0.70

10 600585 IR e 11, 900 173, 026. 00 0. 65

5.4 MEWIRILBIF MAF D RHOFFREAS

E: AEEARERARFTA 6Tz

5.5 IREFARIE A SOHME o 2 B i B L5 K/ HRFF BRI 42 B L B A 4

T ARSI PARRITE TR

5.6 MEWIARIE A FOHE G2 S B #E BB RN HEFF R4 B SHRES R

e

T ARI ARG ARG 57 SCHFFIESR
5.7 MEARIEA SOWME L 2 S F = FHE BN EFRIRT L4 R &R HH

E: AEEARMEMRARTFARER.

5.8 IREFARIE A SOHME o 2 B i (B A5 K/ HR P B R FL A2 BUIE S Bt A 48

T AREEAR G PARITFEBOE.

b=
b

=




HERMIF FAETR /N ETF2016 445 2 ZR 4R 5

5.9 MEWIRAESHR MR BRI 2 FH LA
5.9.1 REHIRAE SHH KB R S H 28 B 48

TE: B ARG ARG B .
5.9.2 AEEHRR BRI RN HEBOR
T ARG AIREWIARR TG BRI

5.10 REHRAZ SBB I E G5 F I A
5.10.1 AHE M REBEHE

T ARG AIRE NIRRT G B G5

5.10.2 REWIRAE SHB 0 E 5 S Kr @010 25 B 40
T AR ARG AR RGBT

5.10.3 AHE MR E

T RIS AIRE NIRRT G B G5

5.11 HBHEIMEME
5.11.1

R N FE SRR AT 2R SR R AT EARBRIEAZ T (600570)  J7IEiEZ (601901) 4h,
B IR E R R, SHERE R 0 AT — N2 R A TS AT .

2015 4F 9 F 2 H R, E A f T IR0 A PR B A A EEIE 25 i B B 28 07 2 i 0390 B R A A
H 7S], W20t A R8T A IR E P4 AR RS BRA R AR IAZ B IS 1 45 2R
. EHEEE, CHEANERVAERT . K GERE) BTt miie, s ailgext
FE A P 2% AR R TTAE N SARVEAE a0 AT U 11 BSCE AR W 2383 e 132, 852, 384. 06 Tt
FFAELA 398, 557, 152. 18 Joiili; AHMEAE W% SACXEIE . B E bR s TES, okt
LA 30 J3c sk

2015 4% 8 7 25 HT IEUEFRM AR A FAE (PEREFFRY « CREIERRD) o GEZREHR)

CGUEF HARY K RIIESRAE 5 Friih Fl % O b B ST @M B A %) (A%
i 2015-100) , BSHCRIEIEHRE . TE D G SEEBIAT R, A F b EE R
B S (VR “mBEREE S ) SCRIFE. 9 A 10 H, ARMEFEIER S GrEust
FhEMR)  GbiF[2015]174 5) |, HEE R 206 A 7] KA LA AT UL T, Bk

WAEMWR: AT TAWRIE, 4 7%%, WWGEEE 8, 717, 089. 13 6, FEabbA

09 T k11 W



HERMIF FAETR /N ETF2016 445 2 ZR 4R 5

17,434, 178. 26 Joiik: XX HI%e T8, JRALL 10 J5eiiak: XEes &S, IFabbl
10 Jjoiiak: WEESTESE, L5 ol M T8, L5 J5oeiik.
AREE G TS BB R PR B I B, DA SR T AN A R BRI I R/
HARBUEARRITEEG SRA 58 4 5 (4 ol U 2 A 3 S I PR B O 29 32 R IR B R 22 1 B M e T
IEiEZR (601901) AMMEAZHLT (600570) J& THaBus e, #im A 5 GARYE 45 BB Ee il #5551
PR
5.11.2
BB RIIRT T2 R, AR T RS A FE &I I MO T .
5.11.3 FHABE =1L

5 AR e (o)

!
d

A HARIES 68. 74

ISCIE S i 5K -

2 A -

MA@l 52. 11

JSZHAT HE K -

Foh NG -

IR -

HoAth _

© (OO [ [O |O1 [ [ Do [+

&t 120. 85

5.11. 4 MEHIRFFHE AL TH BN AT e B 51357 B 4
T AFEG ARG WIARARFFA AT Fe B w] #4557

5.11.5 MEHRAT+42 B E P FAAETIE SRR E 5 A 6B
E: BMEAMEWAR, ARIEESHHHBEE P AALERIE 2R A .

§6 T AIEE MR

BT
i 35 W BT 5 A0 AL 7,229, 161. 00
.5 30 ] 22 4 T g 0 -
U - .5 U 30 ) 2 4 T [ 403 00 -
s WA SR 7 AR B 8 (A A BL” -
"))
Fix 75 W AR 5 &40 A 7,229, 161. 00

10 7 3t

p=i




HERMIF FAETR /N ETF2016 445 2 ZR 4R 5

§7 ZEEHEANCHERTRERRELEEHR
7.1 EEBBAFHREZSHBEDFL

VE: .
7.2 ZEBEANCHEREREREALZES 5 HY
V.

§8 FEXHHEF
8.1 HEXHHEX

Uy oI ME e EAIE /N0 5 T IBCR A B 545 8 0 G S 4 1 S0
2. (EAE /NS 5 TG E RO 5 3 S S 2 4 A1)
v CEAIF /NS 5 T TR BIE 5545 0 SR S 91 )
4. (CEUEH /N SE 5 BT IR AR BOIE F7 4% B B AR E Tl
5. HEEE LS BRI, ELUE
6. FAIE AR/ RS S T IR SO 5 B R S S A
8.2 FEIBUH A
T AT IX AR B 1199 FHE KT L) 3% 1 S8 17 )2
8.3 AR
P E AT E VIS TA) S SR A ], R A] 4% A 2R W SE BRI
BB HE XA E WA BRI, TR B BN A A R A F

PRSSIEE . 400-888-0001 (K ig&?y) 021-3878 4638

AT MbE: www. huatai-pb. com

HETRAA i 5 B PR A A
2016 4 7 A 21 H

=

o110 gt



