LﬁEécUFIJBEE;_ﬁH BRI EES
2016 R EERE HE

2016 £ 6 A 30 H

HEBFHAN: BRMEHMELSEEFRAA
HEFTEN: HARBITROERAHR
EHHEB: 201648 A 27T H



eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

§ 1 EERR

1.1 EERR

REEHANEHFES, HFRRIEARS s AR R RSV BE K,
FsFL AR RS L AER YA SE B ARAE AN ) ST RVE R DU . AR RIS DA =0
PLEMS SRS TR, FHEFKER.

EEUE NIRRT R AR A A IREA IR &S FME, T 2016 4 8 H 26 HEM 7 A
TR S AR bR HERIL. PR BRI, W52t . SR IREENE, REEZNE
AR RBGC R RS VERR IR B ORI -

S E BN LRSS B 5o RS BEAIE R 97, (B AIRIESE & — s A

BRI GIHEAREHAREI . BRI, $TE 3 (A H R B Pl AT 4l ) i A
BB HIHH S UL S S LT .

AR I 55 BORER 2 B

AAREWIE 2016 45 1 H 1 HiE% 2016 4F 6 H 30 H k.

AR AR A R RS IR, BRI T AR VEAIN AR, B B AR B A IE

&
[\
=
b
N
=



eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

2.1 EEEKEMR

§2 HE&MA

Ak e ZEAFG _EAEZLR) BTR
R4 F ARG 510880

e S A (S GBI
HeEFAMH 2006 £ 11 A 17 H
REBEHA AR S A TR A A
EEEEN R RAT I B PR 7

i AR 35 4 4 200 i 244, 175, 703. 00 £}

B R AN 5E ]

B e LT IESR AL 5 BT HERIESR R 5 B

EmH

2007 £ 1 H 18 H

2.2 BEE=HULH

BB H bw

SR IREEAR TR AL, 18 SRR B O 2 AN R ER R 2 Y
Mo

BB s

ARG FECRIE R L, R8s AR 500
J 3 I 2E R S R R i i e B R AL, IR
FREGTEHUR A B S FALE 1A B AT A N R B . (HAE
PRIRFER TR OL CAniish e A ) BRI 2 40
PRI ST, < PR ORE A2 T At & B BB 07 24
EASE G R LP RS, IBRISTTRENGT H Arda 4k
iEST

M S i

A=

JRUBS AL 2 i

AREEBCRRE S, MRS s TREGEE. i)
REeSmminie. ARENREREEE, K%
RS, RS DUEZDRITE AL, RRER T K
B Wead A

23 HEFHEANESTEA

TiH HEFHA EEFREN
B BRI I & A FR A A AR ERAT IR B TR A A
o e ﬁ% ‘ o P ik
n X AR HLE 021-38601777 0755-83199084
CERRLi 5] ¢s4008880001@huatai—pb. com yan_zhang@cmbchina. com
B RS HE 400-888-0001 95555

%03 U 327 I




eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

| 1EH | 021-38601799 0755-83195201
24 ERBEEH R

GRS IE SO N B http://www. huatai—pb. com

Wik

e G A AR TS 2 B A EETTR AR X AR 1199 FHEKHIE T

1517 )R

§3 EEMFIErNESFERIN

3.0 EESTHEIENT SR

SR ARt

3. 1.1 SR M AnE b

WAEIA(2016 4E 1 A 1 H - 2016 4£ 6 A 30 H)

EN sl 1, 218, 506. 05
A -96, 087, 665. 53
HRAST- 359 35 4 4y B A BA R -0. 3943
AIABE S B E KR -14. 89%

3. 1. 2 WIARHHEAR bR

AR ( 2016 6 H 30 H )

AT {4 73 HE 22 <4 AR

0. 8386
ARSI H = E 577, 392, 387. 11
IARFE S B E 2. 365

1. ERRESNSHRRAERERE NAWEEE 5SS, 1A G 2R KF

FR T oK 7

2. AW CscB at fa 2 e AR SN . BB . AR (VB A fe i EAR S ) FHER
FAR TR R BRI, AR A A © s B s in EA A se i EAR S a o

3.2 EERERD
3.2.1 ESHBEHEN KR KI5 S B R s R A L
B e | kgitbE | gk ik
B Bt %%$® WK FAR | R | AEREZAR O—® @—®
HZ2 EAEQ) HEZ®D

Tk —1H -0. 50% 0.81% -2. 06% 0. 85% 1. 56% -0. 04%
TE=4H -1. 66% 0. 92% -3.27% 0. 93% 1.61% -0.01%
T2 A ~14. 89% 1.78% | -16.21% 1. 78% 1. 32% 0. 00%

o4 T k27 ;W




eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

g4 -31.79% 2. 34% -33. 49% 2. 35% 1. 70% =0.01%

A=A 52. 61% 1. 88% 40. 83% 1. 89% 11.78% -0.01%

R A=El!
ARGEES

83. 90% 2. 02% 74. 85% 2. 04% 9. 05% =0. 02%

3.2.2 HESASRAEBURESHF R HFE KRR R IL5 RS B
MERAFIHI B

He S5 T PTG Bl D 8 L A8 A i 2 6 1) Dy S H5on LE

301.90%

271.71%

241.52%

211.35%

181.14% -

150.95%

120.76% 1

90.57% 4

G0 38% -

20.19% 1P

0.003% -

2006-11-17 -

V) T O 1 S S SO S
2015_0;_03...”.”.”.”.”.”.”._._._._ﬁn.”
20151225 | e drmmemed e
2016-06-17

=]
—
1
[
[=1
1
=+
—
[=
[

Y S 1 PO | S SO,
XTI LT R | O S——

1 7 S R -

2011-09-02 7

2012-02-24{|---red-emee b

2012-08-17 |- ”..,jf._.”.“.“.”.”.”.”.”.“.“...”.”...”.”...”.”...”.”.._._.

2013-02-08- _._...._..”?L e

0 1T 0 R s 0 R NS SN S SRS S S
T TN - | SRS P . S A SN S SUSSSS SNSRI SN SESSS S

I IR T
XU TI LTS WP 0 P S O, —-

T AT T U I O S S
200B-10-17 || samggel

YT LT 1 S S A=
31T 1 U P . S L AL S S

| B IR G TP I IR — 0 e M 2

VE: EHEIN 2006 4 11 H 17 HE 2016 4£6 A 30 H.

e T

FRME, AEEHEEERARGE 3 MAANESH, BERE HARE K& T LT

Pl CIE R A RSN () SR E SR e e pl, BB T i suRm i, &
3 R0 B B B AMIR T B B 1B 95% .

§4 BEAMRE

41 EeBEANREELHEENL
411 ESEBARREHRESHZR

5 U k27 ;W




eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

ARG G H NN G B S B BRA 7] o R B B 4 5 AT BR A W] 2 48 rp [EIIE M 23 it
#E, T 2004 45 11 A 18 HEROLMA BHEGEE AR, HEMZEAN 2 Cu AR HATHIR AR
NIRRT IR A R L MER A R TR A (5 ATGGIC) FHFRMIHTIX i fr BRI
AR ATE, B0 49%. 49%F1 2%. B FT 2 75T AR TR B o [ VRS B R
BB G RN G T IS RAE A SRR BNE SR T G FIELORIAE 5 AU R R HOIE S # %
o, ERMEBMRIB A RIUEF RIS BRI EM KR A BIER BRI S RN

it M IAUER R A S . BRAI AT AR A RUE B R H & BRI Bk SR AT VR A BUEE
FA RS BRI N IR A ROE SR R B G . R /MR 5 RO F R S0 254
GiAE A ARARAAER LRt NS 5 IR R BOIE S R B SR G R £ AR AE F Y R
TUVES R AL 4 . ARARMIY IR 300 22 5 RFF G R BOIE S B 2 4 . HR AT )R 300 22 5 Y
TR IRHOE S R S S i & . BRI AR B B B SR 4 B 6 . SRR 3 R 5
REBNER RS S RN R AR R R S S RN BERA R RIS BR
Gy ERMIAH T SOR A BNE R RIS . BRI BRI R S e R
Pt R FEHC B IR G ROE SR B . SRR MEG GBI ) RS BB A RNE A B A S . BRI
S AL IR S R B IR A BUE SR R 4 . AR AR AR I i SR B R4 e 4 L R I T
F RGBS RAE AR 4 BRI AT 500 &8 5 BT BGIR SO 3 9 3L & SR F M H
HIE 500 22 5 B FFISGAR BOIE JR 42 B SR G A He 4 . AR 2RI T 9 A RV I B VR & AN R 40
e, EFRANE R R H IR G BRSSP IR A SRR R B RS B R A AR B
« RTRAAEE HEAETE RS T B R A RS R R B S AR B A X U R SRR S8 T IBOR
HENFHR RIS . RN S BT E G S b Bl 2025 R TG E R A BHE
FIC S RSN ) RIS B IR A AN A T A RN o T R R AE
J5 15 0t B S A ZRA B B A AR A A B e MO BOR & BRI B e e 4 . % 2016 4F
6 /130 H, AWM SEHESE BB 876. 50 47T,

412 EEEE (RESEFEN) RESLEBEMN

Y

EARGRSLE (FED IR | Esmn .
¢ HR%% Tt
CEHR 301 B L H 4 R
A4 M, 15 HFiEd: (4D
154 My, BB KN 5%
W% 251N 2009 46 H B, 2000 4£E
YR e 4R : 15 2001 4EE LI A HE I
g PS) KA BRA A NFI 55 TAE,
i) 2001 4E 2 2004 4FAT 2 5

&
(o)}
=
b
N
=



eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

SEIHARA T @IS
DL, 2004 4 7 HiEMN
ANERRNF], TifEHEHES
e, ResmpE,
2009 4 6 H EA R 5
(R RFRHEZE) FAFL R
A8 5 BUFF I a4
G4, 2010410 H1 H
AT TR M B F8 B B2 50
ElMIE. 2011 45 1 Hikg4E
{EAEFR M H L AIE R /N
ETF JHEeZeiFn Bk b/
ETF BRI & 27 .
2012 4 5 H 4T
Fi P 300ETE K He 22 kA Fit
VAR 300ETF Bt 4 5L 4
¥, 2015 4 2 Hile T45
BT A . 2015 4F
5 AR HIE 500
ETF JHEZ8 M0 5 e
500ETF B & 42
H,

IR K AR R A
2011 4F 5 H I ANAEZ M5
PN %#%%ﬁ@&é,ﬁﬁ
suiii | s 2015 £ 6 H B 5 4 TREL A T He 4

o 3 H SN, 2015 4F 6 H i
R MG LAFLLRIAE 5)
BT s e B 25 4% B
SRS EH,

i

T UEZE AL S SCGEMAT B2 GIEZRAL A N SRR BRI M) BOARSCIEE o AT HR H 943
SEHEAFAFHREZH.

4.2 EE AN G A A E S R 5 F 00 R U

AARE A, ARESEHNRET (P NRICMEIERE) (B ANRITMEREZ
W)« QEFRREEBEFEHINEG RIAHOGEE . ERE L (EIEZLRIRE 5
ROFBIEBOESF R I SR G A F) ZE, /bl AR R Ea L, S AT R B
5, NG A NERE A . ARG N, SEeRBUE AT G S TME
LI FNZIE, MRS S0 A AR AT 8.

&
3
=
b
N
=



eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

4.3 BEEANREHA AP B RHE T

4.3.1 AP 5 HIERPATHER

KGN, ArPRHR TR EBEIRGEAZ G PATIRBE S 2R S, SATED L SHIE, B 5
NAFRLE . L PRI G5 G — LIRSS, AV G R Seide it 18 i R .
HAT AR AZiEe . L P B AGEIME Tl 5 1) 5 & 2 BEA AR AT B B B T DL 55 11
B, ANENESRA R R A B EATI, MRk, anfiiEESH, AP
FAH R B P A 4, RBRIRIMAR e, SO EPATIELR L. AWM ZE &V An) ik
TREEINRR] T AR, AMFAEAERF AL 5 AR G IE AT N . B AN [F) 2 45 2 18] 52 5 Al
[FJIE 7 I PR [ (/) 58 2 M 22 04T 40 BT B, 0 i 0 A i 4 2 T ) S22 Gy A 22 Sk BAR T IEH )&
FK, RIEDEIEOR “AAE R EmbimeE” o gxfixesb e < Ba REmmME” K2 o140
ZHATHI R RN, G277 n A FERE, BN BRI R) ai 4mis J7 1) . G R &R 38 S i
ZWRER AW T : — RS BN IRE TSR RO, NG MR SR 5 L2 7
ZANE TR MFM: ZRAFE S L BRI AN B RIS AR 22 5, AP IESR K SL I m 4R
WA, SPEURE LN ZE.
4.3.2 BERXHIT AT A

AESEHNRE (RELHRESEHINE) M55SR K AER EGAT N
AT IR B B . BT A TN S AT AT HRT AR A, A G A TR R A A AT
PR rp B AR ], KU B S S 2 T VA N A B S A AT S S BTG . AR
FIAN, ZHIEPAT IO R, TG R iE RAE R SRR 5y o — i IWEsE o h, 1)
BB R ILFEAE 50 b B T L T AR 5 S R G AT .

AR AT G S BB A AR A S 55 AT s BIA5E by s i iz ik g7 4
H A8 & 5% A H R A28 5 o

b

AL

ifi
[ﬂi[ﬂ

L

4.4 AN G A2 G KR SRR AL SR LA Ui B

4.4.1 REBANEERBEKENSEI T

16 4 “JFIIR” J5, BN “fREK” BEmig, DR ARMEER, ARTTZEIEBE,
SERPENLAI . M EERZ ST PG rBE. AR, DL EECET R ST
SERIE MY BB EIT RS RILR H .

8 T k27



eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

B, X T KU R SRV R G [ BB R ARG AR IR T e 4 B
PR SR8 BRI o 78 R AL PR A A L BT 5 BE R 1) 2 1) R O JE AT e 3 TR - IR R 3

TAVRALIRIE S SR E, BB ERERARIOTER SRR (i 25 doe /MU IO B 58 MR HEAT B 2 1%
o AMWEWIN, RS BHIRERE Y 1. 327%, H 4805 BREF R 255 9 0. 029%, 18] H R
BRRZEN 0. 06%%, HUFHSEIL | AIL G T Hix.

4.4.2 REHAE S KGRI

BEAEIER, ARIESHAFEN 2. 365 76, BEERSMHHRTHAEN 1. 781 J6, Ak
AN FE S AHTE T 2 14, 89%, AFEEINV GRS T 2 16. 21%.

4.5 HEANEMEH . EFTH ATV EH KR ERE

FEZE T S AARE AP TE A V52 B BRI RR R s T, = A i “HatiAT i ”
w10 NEBR EF, SEBMEHEEINE, JEERIROT R BUE GRS /T RER iy, EBRBUR 2
ARERE . 620 HITZ AT A EBER PR TN REAF B ORI . 2. GEPFHI I EIAN K o i i 4 £ 1) i
JE SN B INBUR R IR R R ), Pt = AT KA RIFAE 6. 7% £ . 3. NRMIEA
9 SDR Be iz i, NRMEERE IR, Wl QDIT2 SEBORAE Bk, —Jrm, K
BFE MRS P, AP aR R, St S m AT WA AR 80 TE

NI S AR 52 R S R i S o ML I B B M, AT g2k P B N TR S AR 455
FEAR—E BB Bl

4.6 EEANXNREHAZSAEEFSFIIRHA

AN, N RHAT R S AR, VA EEOR S B, &R
EA R E RAT R e X AR . S 5 ERRN A RERE 1508 E R 22 DL SR
Fov W] it TREMEEHSEHITRTN, ReEaBAS 5MEIRE. 25 ANRMHAXT
R BfE HEU B, 25807 ZIRASFAEAEMT EARF R SR RS E AR RS HeliE
PR S5 HIR AL =07

4.7 EENNHRE A E S HHE 7 B iE O

IR G S FRIPRE, FEWEE PN HAZE (5 G R RN R AR 48 2R R T3

IBF) 1%LLE, FEATRES R . AEATT 2016 4F 1 X 2015 4 EE AT 43 e F)3E 52 1 4040,
%9 T 27 W



HEZEAAER FIEZLR] ETF2016 4F 148 4R 45 1 2

10 {3 =& BRI 0] 0. 50 JE.

§5 IEEAME
5.1 WMEHANAESITENERTEHREH

ST, AEARIRIE N, ST A —— R RRAT IR0 1T IR R A EAE T A S 0
WU AR N, AR T (RN RIEERES BV 20) BOLOA s, 2
Gt sEA IR SHBAT T BLUR IR L5
5.2 FHEANMEHAETESETSEENTRE . S#ETE. FESE
EHOLHI UL

AARAE WIS G B AL BRVOEIE . S VP I ROTH S, RN . 3 300 D ] £
HEIR TS, SEESRIT SR L, RAFAEAE OIS 3 & RS A RIZR TN, PRt 7
(AR N RSEREHIE S B S ) ST SR, (24 BB RSB 1R P A B & A
KL HEAT
53 FHEANELEEREFUFEEFEHNENEEL. ERNTERR
B

AR IS dR R ERDL. WS SRS . R AL BT AR SN A L
HERAAN S 3, RAEE RO 8. IR SRR B KR .
§ 6 EFMEHME (REH )
6.1 EF= MR
S FEMR: BURLLRIAE B BT Ee BOE R v 5 4
Wa#IEH: 2016486 A 30H
Bhr: NRMi
- e AR LEER
Bt 7 HEES 2016 4E 6 F 30 H 201545 12 A 31 H
B re
BATH 4,455, 177. 12 4,351, 715. 55

2010 T 327 T



HEFEAAEE_EAEZLA] ETF2016 4F 1 4F B4R A i

gifisfte

103, 082.

07

A7 RIE S

14, 920.

05

101, 875.

78

AL oV Rl

573, 762, 486.

21

641, 069, 295

96

Horp BRI

573, 762, 486.

21

641, 069, 295

96

BERB

R

AT 15 5,978

SRR

TRt ™

KNIRE Rl 5

BHBCES S

1, 438.

25

1, 067.

01

SRS,

689.

12

1, 015.

81

ISz IBEA

YT TR

I HE P BL 5E

H A5

B it

578, 234, 710.

75

645, 628, 052.

18

ABRTA E B 2

HES

AHR
2016 £ 6 A 30 H

EER
2015412 A 31 H

i fit:

K

AT oy M e R A fot

T A b 9705

St 1] 0 < i B 7 K

AT UESF HaK

JOZ A I [

LA N AR M

238, 963.

77

274, 154.

72

PR 2

47, 792.

76

54, 830.

92

28 5 1 55 2

R 32 5 B

26, 821.

69

320, 617.

75

A

RS

AT AR

B HE BT B 4 f5

HoAt b4t

528, 739.

42

617, 603

00

et

842, 323.

64

1, 267, 206.

39

B & :

S AL G

372, 628, 545.

42

346, 685, 402.

02

AR 7 BE A

204, 763, 841.

69

297, 675, 443.

7

BB &t

577, 392, 387.

11

644, 360, 845

79

AT B

578, 234, 710.

75

645, 628, 052.

18

v REEUEH 2016 6 H 30 H, REE&MmER{E 2. 365 o, FEEMEUSET 244, 175, 703. 00 43,

#




eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

6.2 FlER

bR FURZA 5 RIS BOE S 5P 2 &

AEW: 2016 41 H 1 HZE 2016 £ 6 7 30 H
B NRMIT
PN T AEEE T EL A
U B MES 201641 A1 HE 201541 1 HE
2016 4£ 6 A 30 H 20154£6 H 30 H
—. A -94, 023, 047. 14 386, 484, 863. 99
LALE N 11,192. 14 35, 098. 90
Horpe AEECR RN 11, 192. 14 20, 237. 78
e iISUYON - -
B SRS AR IO - -
SENRE SR =N - 14, 861. 12
HAbF) 2N - -
2T A (BRARLL “-7 A 3,321, 076. 70 627, 855, 174. 98
Horp: PSR UEE -7, 229, 890. 43 612, 986, 843. 77
BRI - -
fiigr 4 Bl s - -
VLR L RFIE S A - -
BRI - -
T4 T RS - -
JE AL 7t 10, 550, 967. 13 14, 868, 331. 21
3 MERE S . (52K DA -97, 306, 171. 58 -238, 719, 107. 47
“.7 SIEE)D
4050 ES (HR L« SR - -
17Ip)
SHABWN (FRLL “-7 SR -49, 144. 40 -2, 686, 302. 42
12ID)
B: —. #H 2, 064, 618. 39 4,075, 302. 72
1. R 6.4.8.2.1 1,432, 924. 84 2,797, 238. 97
2. 6%k 6.4.8.2.2 286, 584. 99 559, 447. 82
3. HERS 6.4.8.2.3 - -
4. X5 9%H 79, 324. 29 366, 010. 91
5. FIUESZH _ _
Forr: S (R0 4 il 5% 7 ST H - -
6. HAh7hH] 265, 784. 27 352, 605. 02
=, FELAS (FHEB -96, 087, 665. 53 382, 409, 561. 27
“=r S
W PSR A - -
Mg, &R Gl “- -96, 087, 665. 53 382, 409, 561. 27

7 SHEAD

#

b=
bid

p=i




eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

6.3 FrEENZ (E&EHE) BFR

P S S T AW IR P RACT D  Ga = BT S e

AREW: 2016 F1 H 1 H&E 2016 46 H 30 H
Bhr: NRM
A3
2016 4E 1 A 1 HZE 2016426 A 30 H
IiH
Sl E S R BCF)E B ER AT

— WV E B
(AR

346, 685, 402. 02

297,675, 443. 77

644, 360, 845. 79

VN S R e
3k AR s B OF
A D

-96, 087, 665. 53

-96, 087, 665. 53

= RIREH PG
PRI R e E AL AL
QL I=R T S = B
5

25,943, 143. 40

15, 134, 848. 60

41,077, 992. 00

Horpre 1. B HIEK

64, 857, 858. 51

37,363, 915. 57

102, 221, 774. 08

2. F I8 K

—-38, 914, 715. 11

-22, 229, 066. 97

—61, 143, 782. 08

P A G
NSRRI 3
SIS QP
L =" BHE)

-11, 958, 785. 15

—-11, 958, 785. 15

i WIR AT H B o
(e

372,628, 545. 42

204, 763, 841. 69

577,392, 387. 11

BH

EEEERT AR
2015421 H1 HE 201546 A 30 H

el

AR5 BLFIE

FrAEN AT

—. WV E B G
(FEEAFED

746, 515, 023. 28

538, 823, 324. 46

1, 285, 338, 347. 74

. AZEES
3t S iE A s B OF
R RLED

382, 409, 561. 27

382, 409, 561. 27

= RIS M AL
7 R R B AR B
G LA “=7 SIR
5

—-322, 763, 224. 76

-321, 626, 453. 74

-644, 389, 678. 50

&
b=
bid

p=i




eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

Horr: 134 K 4,201, 263, 160. 25 5,584, 006,913.94 | 9,785,270, 074. 19

2. FE B[R R -4, 524, 026, 385. 01 -5, 905, 633, 367. 68 | —10, 429, 659, 752. 69
VU A HA fm) JE 4 A A 47 - -40, 734, 056. 24 -40, 734, 056. 24
A NS ELAE = A 1 5

SUEAE) (PR
L, “” BHF)

Fiv WRFTA #H B 423, 751, 798. 52 558, 872, 375. 75 982, 624, 174. 27
(E&11E)

TR PRE S S5 R LR 70 o
Ak 6.1 & 6.4 WERKRBTHNTIAZEE:

i# 5 pifti /s BEE
HeEHEANTIA FESUTAERTIA ESIRIR AN

6.4 HERME

6.4.1 FEFEAREM
FAFLLRRE 5 R AR B A 4 T e 4 (DL R IR A 4 7) &k [ 25 B S R 22

(LR fRIAR” P [EE M 2 7) AE M 47 [2006] 2 196 5 (5T [ & _LAFLL R 5 R i ds B sz
PR S FEENRE) Bk, HERHMIMESE AR AR (e N RILAEIES# 7RIS
20 A CCRIRLLRIAE 5 BUTF SR BOE AR B R R S B & ) Bt A TIPS . AREE A 5 BT
B, FERAGE, HIRBLSEHEAN ORI T &R SIS AR 2, 222, 962, 819. 00 T (&
SRR TIE) , MV B RGHE R S H ISR 45 AT B A ] 35 AR 7K T8 PR 56 5 (2006) 56 170 556
TR T USAE. S EIEE S &%, (R RIR 5 RIS HOE R S 4 3 & 4 1H)
T 2006 4F 11 H 17 HIERAR, FE G A SH A S HEUETy 2, 222, 985, 094. 00 3407
B, AW SRR A 22, 275, 00 hE G A, ARG IR G H NN EIR MG B & 1
BRAT, BHEIE NAHEFERTRMAERAT.  RIE CEIELRIAE 5 RIF BRI 2545 7 5
GREET) M CEIFLRAE 5B TR BOE S B S S WA B a X, ARE&T
2007 4 1 H 10 H#kAT 7RG mAET 5, Frabtl’y 0. 65527799, FFF 2007 £ 1 H 11 H#kAT [
BEHIL, & RIBIER S HT (LR R LA BEF7 [2007) 58 4 5 H AR, A54
1,456, 675, 703 {3 H: & &0 T- 2007 4F 1 H 18 HAE EAZEMA . MR (A NRILFIEIE
FAHFEEIR) M FURRIRE 5 R BGIREGE R R SR S A ) a e, ARER
B B AR T BB R RN S S s 1% 0 B BB T R A R VB I 95%; [
I A S IR B H AR, ARG WA R TR 5105 S b ERIE I 2 o VPR S 4 vt i oAt

214 T 327 T




HEZEAAER FIEZLR] ETF2016 4F 148 4R 45 1 2

Gfh THE, ZE0 0 57 eIA S TR T i) 5%, AFEE NG AE Ny FUE LR 2 .
AW SR AT S PN R R S E AR AR T 2016 4 8 H 27 HAkE#H H .
6.4.2 THRIR MG B A
AN FE G A 55 R IR B I BT 2006 4F 2 A 15 HARAR AT Ak 2 v ) — LAY A
38 TUEARS THAEN . I JE AT R A 2 THE U SRR R Aol 2 v o T e R DA B FE At AR DGR e
(LFEFR “Adbasth el ” ) s ERE RS A S (201015 5 GIEFRR 5415 B ER XBRL AR
53 S UEEREMEERED)  HERESR 2T 2007 45 A 15 HAAR GIEFR# R4S
ZURZENSSIRT)  CRUELLRIRE 5 BUF I AR HOE IR 4 BT B e SR A [ ) AT rp (B IE I 25 s vF
(AN 25 R R I 6. 4. 4 BT 517 ()38 AT Mk S 5545 (1A S HIE S«
6.4.3 JEAE NV THEEN K H A A SR E IR B

AFe Gy 2016 G ST IRCRAT A Al THHENI R, sk, Se B Rt 1AL &
2016 4 6 J3 30 H I S5RBLEL K 2016 4 4R 208 OR A S (AR B G DL A R A5 B

6.4.4 EETHHSRM AT

AARE IR BRI B S Bl — W1 AR A A — B
6.4.5 STFBRMTHETHERE AR Z5 E IE K3
6.4.5.1 <THBUERAR R KU

To
6.4.5.2 iR ERULE

Too
6.4.5.3 ZHEEIER U

To
6.4.6 BiL

ARAE A GRS KB %% B R A (20021128 5 (5% T TR IR F5 #5018 4k A7 S B AT ) it )t
1) L AAL[2004]78 5 (R TAEFF B AL S BIBORAEED) . MB[20051102 5 (RT AL
FIAN NS RBURAE Y« MFL[2005]107 5 (TR A NFTERBEE I #h 78
A« MAL[2008]1 5 (CRT ANV HTAFFEE TR BUR B A S AR I Bk RN 52 554
B, FEBIIRATE

N

215 T 27 T



eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

(D URAT R B EF AR T E WAL L AEes Wt

(2) FEp K LBEE . BRI NSNS AL E BRI L BT 58

(3) X 2 B b Brom AR USON s oA AT 057 (0 Aol £ 17 22 <R 5 A S A4 Q%
206N NP ASBL, B AMENCA A8 0 3 SR R E I BCR . DR, i BT A R
) B GRS LA A% 50%TH AN NBLENBLIT A58, AR IR BT B 2 B 20% 4045
NNFHGEL, AR AL TS5 .

(4) J 45 S Y JBESR A% 0. 1% IR RGN ZE A 5y BAERL, SRR AMIE MR I 2 58 5 BN o

6.4.7 REEHRER
6.4.7.1 A EWFAAEH] R REIADE KR FERRIKRBT RETHKBNR

A B AEAE 328 1] 5¢ &R i HA 38 KR 3256 R IR & &K AR .
6.4.7.2 AWM EW ERE RERBKR G & REST

RIKTT 447K S5AREERRR
R WIS T HEARA A HEEHA
FHRBRAT AR AT PR 2 7] HEFEN
RIS AR A PR 7] HEEEANBUIR. eI

+ RERTT 5 3Gt AT A SRIRAE By PAE 1E WM 553 R A 42 R — AR R b 2 KT AT S 5

6.4.8 A EH K& LT BRI ISR TR 5
6.4.8.1 HITREHFR BT 5
6.4.8.1.1 REX 5

e AR I A b A B T L B ) A e < ol o SCHER T7 5 5 B T HEAT IR R AT S o
6.4.8.1.2 fHFH 5

e AR I R b B T LA ) AR JR 4 Al i DG HK 77 5 2 BTG HEAT 1 758 S o
6.4.8.1.3 177 EEAZ 5

e AR I R b A BT G B R) A R < AR I SR U7 22 2 BT HEAT i 7 IR AL 5
6.4.8.1.4 BUEAL 5

e AR I R b B T LA ) A J5 4 Al i OCHK 77 5 2 B TG HEAT ALUE RS 5
6.4.8.1.5 NISCATRERTT K&

T AR A R b A R AT LA ) AR 4 AR SAS SRR T 1 4

5@ 16 J\ /\27 J\



eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

6.4.8.2 BT RN
6.4.8.2.1 HX&EHES
Bhi: ARt
N - 4E T B ]
T H 2016 4F 1 A 1 HZ 2016 4F 20154 1 A 1 HZE 201546 A
6 A 30 H 30 H
A R 4 B S A 1,432, 924. 84 2,797, 238. 97
f 7 2
H: AR ENLIT - -
Y

Ve ARFEG RSO RS BRI, H2AT— H BT AHER 0. 50%IE SRR, THE I
T H=EFE X 0.50% + ZHFERM HNREHRSAFREHNIRM B VT e 5 rms e
S E R AE HIHE, BH R ERA AR, A, dBEeE A TRA A TR
PN B 7 — IR SA e B i BN

6.4.8.2.2 H&EILEH

s ARt
N A T L A ]
T H 2016 4 1 A 1 HZ 2016 4F 201541 A 1 HE 2015 4F 6 A
6 H 30 H 30 H
YR A IR R B S A 286, 584. 99 559, 447. 82
e o

e RGN SAEESIEE NEE T, %00 — H SR @A R 0. 10%1)F 2R 1T, 1HRITE
M. H=E X 0.10% + HFERE H RN E S E VAl —HRREER ™ EE 3
SIEEREHIHE, ZHRTERAAK, A, BEEEE N TIRA AT TAEH N AR
BB S

6.4.8.2.3 HEMRS R

e ARSI E WA LHE RS .

6.4.8.3 5RET#HATRITRIRENL T M BHZR(E BW)RE 5

e RIS AR N B A B FE AT LG R ] 350Kk 5 OGICO7 g AT BRAT TR R i iz i i (8 [ml i)
55 o

6.4.8.4 ERETTHE RIS HIIFNR

6.4.8.4.1 MEMAESEEANCHERTRERBERESHHM

e AREIAA LK BRI Y, R E A R R R AR S

217 W27 T



HEZEAAER FIEZLR] ETF2016 4F 148 4R 45 1 2

6.4.8.4.2 REHRBRESEEANZSMIFHAMKET B A A ZEEHIF M
VE: A WK K AR BRI S N Z AN IS KT R A 4
6.4.8.5 HIREBTTRE RIRIT AR B 237 AL AL S N

Bhr: ARt
. A AR BE AT LA
i 201641 H1HZ 201646 H30H| 201541 H 1 H%E 201546 A 30 H
AR R PSR ISUL N AR R BRI ST N
AT AT A R 4,455, 177.12 8, 952. 16 68, 842, 744. 74| 20, 237. 78
A

Vs ARIRETI, FEAFTE NS RAT I PR A ) R ROARAT A7 A ARAT 1) RN A AR R I
6.4.8.6 AESEARYIINS HREITAHIERFHIHNR

e ARIESAEARN A WA e EAERT EIRE N AR S 5 SCH T AR IE 7 .

6.4.8.7 At SREKAZ 5 BT i B

T ANFEGIEARR S BN AR AR RIS 5 950

6.4.9 HIK (2016 £E 6 A 30 H) AEEFFHKIEZIRIESR

6.4.9.1 FEHAJGHT K/ K UEST T RRIFH MREZ R UES:

e BEEAMREIR, ARIEGAREA RIGHTR /3G KRS R 2 BRAESF .

6.4.9.2 JIRFHKEHFHSFREZRBER
SHURAL: NRTT

T T wx 2
e e | g Sp o Wk |mkmEE]
4ﬁgzﬁtﬁwﬁﬁ‘ﬂ?ﬁEwaﬁﬁ$ N T w | o
2016
EW| OE | IEE
600019 w68 | 4.90 - - 1,411, 706 8, 081, 674. 84|16, 917, 359. 40
27 H

6.4.9.3 FRMSRIEEIEAZ 5 HIENIEH IR
6.4.9.3.1 RITHETIHHESFIEBIY

BEAEIIAK 2016 46 H 30 Hik, AFESNFHRITHTTIH6FR L BIAE 5 RS2 H [E
WAEZR R0 0 T, JofsmfE .
6.4.9.3.2 X G it IEE Y

&
=
b
3
=




eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

BEARE IR 2016 48 6 J1 30 H ik, AHeGNFHAZ G i iz 1k mIW A8 5 1 o 32 H [l

VAIEZR AT 0 78, ToBE .

§7 ®EA

71 PREEEAESHR

=

FIRE

SR ARt
& BT
1| Bt 573, 762, 486. 21 99. 23
Hrpe R 573, 762, 486. 21 99. 23
2| EEW T - -
H: fids - .
BEE CRFUE SR - -
Dike s driy - —
ST A SR - -
SN IR B 4 il % 7 - -
Forbre W R0 1 SN R B 4 k7 - -
AT F NG E & &1 4,455, 177. 12 0. 77
HoAth A5 1T 575 7 17, 047. 42 0. 00
it 578, 234, 710. 75 100. 00
e MEREAETRBARMER 8D E;
7.2 BIRBATAL S R E R R A A
K L ARbHE GE) 5§ﬁﬁ$@ﬁwm
0
R R e ik - _
KA 42,857, 651. 19 7.42
c | Ml 143, 619, 297. 83 24. 87
CEVANIE W NI /S W& e S 1
Dl g 96, 833, 398. 57 16. 77
E | 50l 15, 763, 193. 34 2.73
Foo| fimmEel 14,517,011. 79 2.51
G | Ak, S Bl 58, 057, 432. 15 10. 06
H | EEAEDOL - -
&R ARG BRI IRSS
I - -
SRl 167, 353, 832. 51 28. 98
S5 =l 34, 760, 668. 83 6. 02
19 70 427 W




eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

L | FSERIRE 55 RSl - -
M| BEEEF R AR AR RS - -
N IKFS PRI RN FL it B - -
0 JERARSS . SR HAth iR 55k - -
P HE - -
Q TAMSTAE _ _
R A ARE R R _ _
S ZiE - -
&it 573, 762, 486. 21 99. 37
7.3 BAREA MHE 5B & T = e LB KRR B R Bt B 40
s, NEmot
L E SR
= o ;—( Mot L JAN 7
F5 | B it &2 ¥E (B N FSUMHE BT (%)
1 601398 TRHRAT 4,735, 204 21, 024, 305. 76 3.64
2 600104 FRER 1,022, 519 20, 746, 910. 51 3.59
3 601288 LMV ERAT 5, 873, 622 18, 795, 590. 40 3.26
4 600507 T RN 3,792, 676 18, 204, 844. 80 3.15
5 601939 BT 3, 654, 053 17, 356, 751. 75 3.01
6 601328 TIEARAT 2, 838, 781 15, 982, 337. 03 2.77
7 600660 i B 1, 136, 900 15, 916, 600. 00 2.76
8 600036 HEHRIT 889, 857 15, 572, 497. 50 2.70
9 600900 KL H ) 1, 163, 392 14, 530, 766. 08 2.52
10 601088 rh [ fip g 1, 030, 341 14, 496, 897. 87 2.51
VLRGSR S AR ERE (D 1E
2. BB T ARG AR RSB E AT A IS0, NP T 5 48 B W i
(www. huatai-pb. com) FJEFEEHRE IE.
7.4 RENRERRA A NERRS)
7.4.1 BITTANSHGE BV S E = E 2%80AT 20 2 B = EH 4
SHiEA. NRMt
AR
=) 5 LR A R BB 3L 3]
Fa | REAR I EE 4% AHA BTSN L EHB (%)
1 600578 TREHE ) 3, 896, 960. 40 0. 60
220 71 327 W




eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

2 600900 KL ) 3, 598, 747. 00 0. 56
3 600023 Hrae H 2, 845, 092. 00 0. 44
4 601010 SCUEE Ay 2, 319, 960. 60 0. 36
5 601398 TRHRAT 2, 194, 000. 00 0.34
6 600741 IR 2,121, 059. 10 0.33
7 601939 AT 1, 962, 000. 00 0. 30
8 601328 ACERAT 1, 905, 849. 00 0. 30
9 600795 I F F 1,631, 373. 00 0. 25
10 600000 TR BT 895, 100. 00 0. 14
11 600048 PRA = 594, 939. 80 0. 09
12 601166 2ol ERAT 223, 020. 00 0.03
13 600395 VLA 62, 867. 00 0.01
14 600019 E1igy 33, 000. 00 0.01
15 601877 IEZR HLA% 7, 680. 00 0. 00

E: AHBREHRZ S HH .

7.4.2 VTSR SHUE VIR G R A 2%8HT 20 4 BRI 4
SHELL: AR

. . o o A 4 R P 1
S5 | REAR J SR AR A RS A B (%)
1 600000 TR BRAT 4, 244, 548. 97 0. 66
2 600694 PN 2y 4,053, 241. 93 0.63
3 600104 AwpE i 674, 260. 61 0. 10
4 600507 PN 662, 076. 46 0. 10
5 601398 TRHRAT 659, 539. 64 0. 10
6 600177 XK 622, 269. 61 0.10
7 601288 RVARAT 599, 604. 92 0. 09
8 600660 iy 2 & 558, 785. 03 0. 09
9 601939 AT 538, 047. 60 0. 08
10 600036 A ERAT 521, 670. 75 0. 08
11 601328 ACERAT 513, 650. 11 0. 08
12 601988 H B ERAT 510, 747. 50 0.08
13 601088 o [ i 4 475, 405. 04 0.07
14 601566 JUE 468, 802. 65 0. 07
15 601009 B HUEAT 464, 225. 06 0. 07
16 600011 e hE B by 463, 207. 24 0.07
17 600900 KT ) 452, 820. 81 0.07
¥ 21 W27 W




HEZEAAER FIEZLR] ETF2016 4F 148 4R 45 1 2

18 601818 HREAT 447, 943. 19 0.07
19 601006 REE 434, 410. 93 0.07
20 600863 RN 413, 772. 51 0. 06

T AHIEMRZ .
7.4.3 TR HIEAS BB S RS BN B

Bhr: NRMt
SENIEEERRA (A2 B 24, 291, 647. 90
SEHAREION (R3S R 27,003, 341. 64

NS TIPS TR
7.5 WIREBF BRI GEFREAE

P AR A WA KA 005 -

7.6 BRI A RYME GBS T E IR/ M HEF T LA s B
il

P AR AIE AR 5«

7.7 FAREEA FME o F G ™ 8 H B R/ NHEFR BB +48 R SCRRE
FFELR A

T ARG WIRARFFA 5 SCRHIESR .
7.8 E WK A RMHE G S B HE EL A K/ MR R8T T4 5t & IR 3R A4
E: AREEAMEWRRIFA SR

7.9 JARIE A SEMME o He S 3™ 1E BB R/ NHE R O I 1042 BUIE B3 B A

T AREEARE AR IFABOE.

7.10 |EPIRAE B H PRI 5 1B 0L i

T ARG AHR G ARG B 5.

&
N
=
b
3
=




eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

7.11 HEFIRAE S B R B BRI R H LA
T ARG AIRE NIRRT B G5

7.12 BRASWERE

7.12.1

5 3T PN B B B B IR I 44 RS (1 RAT AR U B BT AL

HAT—HFAZBIATTETT. AT,
7.12.2

KA, HBRA RIS S

EBBATT AR T, B Tl I e R RE Sk BRI AM

7.12.3 FRFEANS T AR

Bhr: NRMi
75 LR SR
1 17 HARIE S 14, 920. 05
2 MIRGIE 75 S K 1,438.25
3 Mgl -
4 | MR 689. 12
5 | MUK -
6 | HAth oK -
7 | FERESRH -
8 HAth -
9 &1t 17, 047. 42
7.12.4 WIRFHE KA TH B #5255 iH 4
T REESARHAE IR ARETA LT BRI T #6557
7.12.5 BAR AT +4 I = AR il 52 PR 1 A U B
s A A AT 44 B SO AF AR I A2 R [ 175 10
§8 EEMFRFENEE
8.1 HiREEMBFE N BEFENGEW
8.1.1 ZE SN RESMIRFAE AN R RTFE NG
fransn: Ay

&
8
=
b
3
=




eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

SRS
FHAPH | IR BT ARG
() R AU N A EPsyi
Sigis Bt ] Bt
22,922 10, 652. 46 21, 409, 456. 00 8. 77% 222,766, 247.00 | 91.23%
8.2 ik LHEEHTR/FEA
e
2 ¥t N R () Eig;“ﬁ
T T T 245 A PR 2 ] 4, 348, 822. 00 1. 78%
2 FER T EE IR G IR A 7 2% 15 2, 483, 800. 00 1. 02%
FAZZ Gy A ARAEZ7 K
3 FEFE TR TR EARA 2, 400, 000. 00 0. 98%
)
4 JroRal 2, 114, 400. 00 0.87%
2 ik e A IR A 7 % 5 2, 106, 700. 00 0. 86%
A Gy A ARAIEZ7 K
6 {5 U7 R A PR A w7 & PR 1, 223, 900. 00 0. 50%
I7IK P
B 1, 186, 676. 00 0. 49%
B 990, 000. 00 0. 41%
FE AN 900, 000. 00 0. 37%
10 ReiKik 828, 006. 00 0. 34%

8.3 WREESEHEANMMUANRFEEELESHBR

E AREHIR, BEEEIHAKMWN ARFEEAZEE.

8.4 MIARESEEANKMLA B FE AT HAEEH S BXEHKFL

T 1 WIREEG ML A AL G0 BTN 0.
2 ARFFPEBN G FERGFTEIA AT 1Z A RS0 Hls BRECR XY 0
3y ARSI G AT IZ A S M PlE R XY 0,

§ 9 FHAREEHHZD)

BT

&
R
=
b
3
=

o

’ﬁj\




eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

H4aFARE (20064 11 817 B) EeHHEH 2, 222, 985, 094. 00
AR S ST S 4 4 B A 227, 175, 703. 00
AR S 4 R 47 2 42, 500, 000. 00
3 A FiR A AL 4 S (B ] 47 i 25, 500, 000. 00
A IR SR B S A (82> L7 =" 3H 1) -
AR AR I 4 B 2 244, 175, 703. 00

§ 10 EXEHER
10.1 EE&MHFREARSHRIY

WE AR AT RS IFRHFAAKRE.

102 ZEEHEN. EEHREANENESTER I TNERATRS)

AN, EEEHARREETTE NN NESITE I RERNSELS).

103 BRESEHEN. EZE&W™. ZE&HEVFHIFL

RN T MR E BN B SRS HIURA

10.4 BRI IR

I 301 P 2 e R R SR R R

10.5 AEEHATHE IR THTESFTE L

5 I 2 R S O L I 2 TR 355

10.6 EEA. FEAREEHAEEN R ZEESLTFHEL

il

WEMINESE RN FESFEE NS HE BN AR E T T AT




eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

10.7 ZEHAIEHA TR 5 EITHE RGN

10.7.1 Z&HAUESF A TR 5 B IUHHAT BRI KA & 3AHE L
SFLL: AR

JREEAZ 5 M SCAT SR T AR 4
” L5 BT St )i
75 T PR - e e AR 4 .
B | muew | Rermi| e | Lo e
B Ee
131
HKIES 1 51, 294, 989. 54 100. 00% 47, 771. 57 100. 00% -
HriEs 1 . . - - -
HEIFRE 1 - - - - -
HRIIE S 2 - - - - -
e 1y EPFAREIUE SR S UE SR & E MU AR fE
INEIRGEBEM SO BRI, 84T VG, BN SE ISR A | B A, m e

TR 2T I S WAL AR PRI PR SE 5) B IC I 7 R N2 2 T A AR SR A
1. BN S5 278 ik
2. WUSICRRY, SOLMELERERENT A, RZREVE L,

3. HEMEE, FERL. WHEBEHTE. %, BRE&EEMNEEIEE, JFetil e AR eisEs
FEORTE I ESK

4. BEEGISERIERL ZeRBngtr, 5t & B G HTIER A 5 I 2,

FRE A B AR I A T A5 R S5

5. R&Wtsisds, AREERB AL IH NG, el oy SRR MA T 17
WD e R BRI M IR STk B B AE R SS IR REIR IR 2 S AR E 2R, 1R

P T AR 75

2. EFARIES L LHNEF L ENM NI R EE MRS L AR e T B 85 e IE 48
PURIRIE . 28 BN 5 B FR I TR 208 MU 50T 22 5 S e AL W SONTIE S5 F 72 Ak 55 8o
3y AR GAEAMR T WIN RN &) Hoe.

226 T 27 T



eI Ms FAELIR] ETF2016 454 FE 4 5 i 2

10.7.2 ZEEHAHES AT 5 BT RAESF 3R 1B 5
SR ARt

HEXS % R 5 BUE2 5
M2 ﬁ T=|_|;
S SIS el ST
BARH | RACRBINL | R | e | RS | AR
fi %éh‘ 1]

WK% - - - - - -
fAFIESR - - - i - _
BHRITH - - . . - -
HUIESR . - - . _ _

TEZR MR S A PR A A
2016 %8 H 27 H

&
3
=
b
3
=




