HRAAHG BN R 5 BT

FRE B

7\2

2016 £ 6 A 30 H

mﬁ#ﬁﬂ

FE

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

PR 4



R _EAET /N ETE BHE 2016 2L FE SR E

§1 EERRSEKBEZ

1.1 BERR

HEEHANNEFE S MEFRIEAR S s E R R SRR B K,
FEXF AL HERA LA 72 B AR Bl SO AR ST . AFFEMRE CE =02
PLEMS SRS TR, FHEFKER.

REFENHERIT R A IR A FREAR S S FME, T 2016 £ 8 H 26 HEX 7 AE
TR S AR bR HERIL. PR BRI, W52t . BRAGIRESENE, RIEEZNE
AFAERERAC S R P PERRR Bl HoR I -

BB BRI LSS S B 5o RS BEAIE 2 97, (B APRIESE & — s A

B M GIHEAREHAREI . BRI, T (A H R B P Al L AT 4l ) 1 A
BB HIHH S UL S S L T .

ARG P 55 BB R R

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

&
[\
b=
b
5
b=



M FG_EAE TR /NG ETF B 2016 SRR R R

1.2 B3
§1 EERRKEF 2
L1 BETEHRIR oottt 2
L2 T ettt 3
§2 EE&MN 5
2.1 FEGEFEAIE I oot 5
2.2 FEGTFEITEI oo, 5
2.3 FEE BT ATIIEGTEET A oo 6
2.4 (B IRIEFETT IR oot 6
2.5 A TEBERE oot 6
§3 FEMFIRHRNESRHERR 7
3.0 E BB FIME ZEFEFR oot 7
3.2 FEBTFMETEIN oo 7
§4 BEEAMRSE 8
4.1 FEEFHLNFIEGLETHIETIL oot 8
4.2 NGRS HA A AT GAE A E P AETE LT B e 10
4.3 ENXH A AN AT G GO B T oo 10
4.4 EI )N B S B SRR FDBTR I VLR ¢ 11
4.5 FEHNWFEMET WEFFT A ATV E B TETEREE s 11
4.6 EHLANTHAE HA N FE SAEFE T I VLI oo 11
4.7 EI N BN EES RN S BCIE DL BE I oo 12
4.8 Hr 35 HA PN A B AT A S N B £ 0 P B TS T AT e 12
§5 FEAWRE 12
5.1 WA HAPR AT AR NI STFABTETIL T B oo 12
5.2 FEE N BN A ZE S SIS MF TS . ETHE S FNE RO DB . 12
5.3 FEE AN AREERE P SE EENER L, MR TEERRE W s 12
§6 FEEMFLTRE CREHI) 13
6.1 R AUTIZR oo 13
6.2 FUTEZE oo 14
6.3 FIHHZREE GEGTFED) ZBFNZR oo 15
0.4 TRRPIVE .o 16
§7 WEAEHRE 31
T AR IE G BT LTI oo 31
7.2 R AT N B A R LA et 31
7.3 WAL A O AE o FE A R VA LU R INHE P I BT BB A 32
7.4 G I I EE A B AL A I EL KRB oo 33
7.5 B R AT T 0 I B R B 2 Er oo 33
7.6 HARIL A SO 5 4 05 7 4B EU A O /INHE Y BT LA B FF R B A e 33
7.7 BARAR A SO 5 4 0 AR LU O INHE T B BT B SRR SR AR B AT e 33
7.8 A WARIL A SOANE o B A LU N HE R I AT L4 St S R AR B AN 33
7.9 HARIR A SO 5 4 05 7 AR EL A R /INHE Y B AT LA BGIEFE B B A e 33
7.10 HIARIZ A SO E o e B = E LB O N HE P AT T 2 B S A B AT e 34
711 A IR AEE S BT AR AL AE Gy I DL oo 34
7.12 AR A KL S4BT A E G LT AE G DL oo 34

203 T $E40 1T



M FG_EAE TR /NG ETF B 2016 SRR R R

T3 A L R T BVE <o 34
§8 HEMBREAER 35
8.1 WIRIEG AN EIFA NSV BUIIFIT LR oo 35
8.2 HIARILEEHN BTN AFFAT ARTE B IIIEIL oo 35
8.3 HIARILEE HN BN A FFAT ATFF TSI 2 3 B0 5 DX ] IO e 35
§9 FRAEESHHES) 35
§10 EXHMHE~ 36
10.1 FEEETEFIT A K EIRAL oo 36
102 BE&EEA, ESFEENM LIRS EH T TERANFET e, 36
103 WEESEHN. EEW . FEEFCE WS HIVFL oo 36
10.4 FE G FEFEFIEITELIR oo 36
10.5 AFE AT S T ST U ZE S T oo 36
10.6 EHAN. FEE AN SLHEPE TN T ZFEE B T oo 36
10.7 FEEAHIES A FIAE T B TCHITT FEAE I oo 36
10.8 A EE T oo 38
§11 EBEXHEZR 39
T11 BB S SR oottt 39
112 AF T AT oottt 39
T1.3 BT B T ZR ettt 39

&
N
b=
b
5
b=



s EUET /L ETF B2 2016 4 BEAR

§2 HEMN
2.1 EEEKFHR
Fe 4 24 HR HeZR s EAE N AE 5 BOIF TBG R BOIE SR R T A 4
S
4 TR HeFe s BRI ETF 16
HEERAG 460220
A (Y LTI
FEE AN 201141 H 26 H
AL YN TR B s 4 AT PR A )
BEEAN rh EARAT IR A PR A 7

T IR I e B

11, 226, 802. 48 {11

i H

2011 %E 3 A28 H

2.1.1 BRELSEXRER

e A RN RS 5 B G ER HGIE SR T A 4
F 4 F AR 510220

S (e A2 5 BT TR

HEE&ERAEMH 2011 41 H 26 H

FEE AR BT RS AL 5 HIESRAS 5 B

HEEEHNAK HZRAO B EAA TR A A

BEEEE NAK [ AR AT I A BR A

2.2 EE i

BB Hbw

SR BRI ST LU B, 3B SR RS (i 1 B M R R
5 ME -

Bt g

AT GO ARG LR /N ETF RIBRIERE G . R
M Es BRI ETF AR 58 4 B A LB Lk
NERTERRE IR N P EiE R S, AR T
BB T e Z A E LR /N ETF SEBLIE St L A
MEMRE IR AP RS, ARG
BEEEM K. R AR R A L, R
SE R — 2 i H W S (e 16 5 s — T 37 S S 1R 5
Ao He R EAE /N ETF AT 0% .

Mk & b A v

AR NEEFE R X 95% +HHRATIE AR R R RS
X 5%

RSt

ARFk e G AR /N BTF B &, R
FERB T BRI 5 RUOT IR BOE = e Bt 2
eSS LA HE I R B IR ER . R, AR

205 T $E40 1T




s EUET /L ETF B2 2016 4 BEAR

Mhmie.

WEERILS EAEH /N EIREIR I VI . A
RIS S K- R TR G R G, ke 51t

2.2.1 B M

Bt Hbx R IRERARAOTR AR I, 18R EREA i 25 B A ER 1R 22
/M

BB MG AIEG R AR, B 5 AT bR 48 20 B
P 2H R e H AU M i J e SRR R AL, IR IRIEAR I
TREOBA I S H U AR B AT AR 3 o (ELAE ARy
IRIGOL CRBITEA L) SEIEIRG L HRE 1K
SR, e ORIE H AR & B RSB i A
HERIKP R ALE, BRI REGIT H ARTR H R
Mo

A Z e R v FAEF MRS

IR B R A e JE TR ST RIS, RERKE

f1 24 95%, IR 58 A R Il AL B kg . —J5
I, MxNTRERGEE. firtesmiytens,
FA R A s B, i TR A e rp i U i
i (R s 55— L, AR R AR A ) 0 e R
s, H R AT S 10K B8 A5 b A48 B PR 5

FEAR—F
2.3 ZEHFEAMEESTEETA
T H REEEHA BHEFEEN
SR HEFRAN B 4 AT PR A o E AT IRt A IR A F
BRREA T A LAR
N Eﬁ%ﬁﬂiiﬁ 021-38601777 | 010—66594?96
HE R 4E ¢s4008880001@huatai—pb. com fcid@bankofchina. com
%P RS HLAg 400-888-0001 95566
L 021-38601799 010-66594942
T A ki T R AR X R A e PEIR X TN K
1199 3% B KR FiE 13 15
15172
DAY h TR AR X R A JE T PEIR X TN KB
1199 F¢ FMHIE R HIE LT 3% 15
15172
HIS T8 20 ) 200135 100818
HEEREN Fre FH [ 57

26 T $£40 1T




s EUET /L ETF B2 2016 4 BEAR

2.4 EREESR

Ak G106 5E A5 40 B A AR A4 K

PEES R EIRFIESRR . IEZRIT R

Bk G A BT IR S BN IR
Pk

http://www. huatai-pb. com

FA TR A B S T AT X RAERR 1199 FRIE K TOE L
158172
2.5 HAhAHRE R
T H B TN HidE
FEMEAE NI RS E AR A TR AR X R AR B 1199 FRIE

KIIEN 3 1 517 R

§3 EEMFIIPNESIHERI

3.1 FESHEIEMY F 6

SHEpAL: NRMT
3.1.1 AR A bR EHA (2016 £ 1 A 1 H - 2016 46 H 30 H )
AHA O S I B -6, 272. 12
ASRFE -2, 661, 863. 06
DA 32 35 4 A BUA AR -0. 2449
A IIAL T35 (A R 2 -24. 70%
A HAFE A B A G K R -21. 35%

3.1.2 HIARHE AR bR

AR ( 2016 26 H 30 H )

it NI e e I -149, 033. 32
HHR ATt 2 T 2 4 2R -0.0133
ARG B 1A 11,077, 769. 16
IR TS A 0. 987

3.1.3 Zih KRR

WEMAR (2016426 H 30 H )

PR THPEE KR

—1. 30%

o1 Rk
FR T PrsE 7
2. A 1E

SRRSO . BB AN (N

WEHRFABAERA NG EAL 5 2 e ST, v A3 SEbrieas K1

N FebraAz s kR

FAR TR F G BRI, AR A A © s B s in EA A A se i EAR S e o

3. XA AT LA R,
%

KA B

BT

T

G A R 73 BE A 45 AR 20 FE A Hh 2SS 70 B AR

40 W




s EUET /L ETF B2 2016 4 BEAR

3.2 EEHERI
3.2.1 EE&HBIHEN KR K H 5 R AN S R s R A

B Byl | SRR | kSR
B B i 4 22D WK AR | IR | HEIRES R O—6G @—®@
h HEZEZ® ELE)) HEZE®
T Ek—1H 1.33% 1.18% 0.85% 1.19% 0.48% -0.01%
HE=1H -3.24% 1.29% -3.23% 1.30% -0.01% -0.01%
LESNNH 21.35% 2.14% -20.09% 2.18% -1.26% -0.04%
otk -36.20% 2.64% | -34.76% 2.67% -1.44% -0.03%
RIS 57.92% 1.94% | 61.33% 1.96% -3.41% -0.02%
HIE 4 AR
ﬁz;§i§g%/\ -1.30% 1. 68% 16. 11% 1. 71% ~17. 41% -0. 03%
4

3.2.2 BESEFARCRESHHRTHMEN KRS KIS FHDHLS B
m B LR

112.395%

97.19% 4

B20.99% 4

G4 805

48,608

32.40%

162084}

0.00%

-16.20%

-32.40% 1

-45.60% 1

e S O T LIRS R 5 il 300Nk 48 L A8 HE M 2 R 1) By 2 50k L 1

2011-01-26+

T

LU F I 11 113 | A EE S

L1 1T T - | E PO S—
01111 18] [

2012-02-26 4

0120604 [
2012-09-11 1 |4------B- 3

2012-12-19 |-

2013-03-28|4-------
2013-07-05]4-----

2014-04-284|--------
b 0L R . SR 5 5 S S

o
—
1
—
L=
1
=+
—
L=
(0]

2013-10-124[---en i3

|[— S W DAL — 8 e MY 2 |

1. BEURHEIAN20114E1 A 26 HE 2016 %66 H 30 H

141112 [

01502219 [
LU T 111 T S A S S S —

2015-09-05 [}

POLB0F ] A [t TR, TS
2016-06-25-

2. HEEERAMNE, ARGEREEERERHE 3 MAWAECH, BERTHRARIEENS

8 T F£40 1T




R _EAET /N ETE BHE 2016 2L FE SR E

PG A B E SRS I (D HBEHEEA e f g, B TR A G A A
B ETF B BB T3 & 3 =18 E 10 90%; B4 B H A —FE LN IBUR R AME TR 4%
FEEE T 5%

§4 BEAWRE

41 ERETHEAREELEBREN
411 EEEEALKEEEESHNEK

AEE G G H NN G B S B BRA 7] o AR B A 4 55 AT BR A W] 2 48 o [EIIE M 23 it
#E, T 2004 4E 11 A 18 HEOLM A RIS E AT, HEMEAN 200 NRT. H AR R %
BONHETRIE R AT IR A R L MEHR A R TR A (5 ATGGIC) FIFRMIHTIX i fr BRIk
AR ATE, B0 49%. 49%F1 2%, H FT 2 75T AR TR B o [ VRS B R
BB G ERMEG F IS RA A SRR BNE SR P G FIELRIAE 5 AU R R HOIE 5 %
o, ERMIBMRIBARUEF RIS BRI EM KR ABIER BRI S RN

it MR R A S . BRAI AT AR A RUE A B R 3 & BRI Bk SR AT VR A AUEE
FE RS BT N IR A ROE S R B . RiE /MR 5 RO F S0 2542
BiAE A ARARAAER_BUE TN RS 5 IR G R BOIE S R B SR G e 4 . AR AE F Y R i
TOUES R BE 4 . ARARMIY IR 300 22 5 RFF G R BOIE S B 2 4 . HR AT )R 300 22 5 Y
TR EOE S B R B SR 4 . MR AR MBI B R BIE SR 4 B 4 L R0 I AL
RERAFAR RS ERMFRAMR AR S BRI TR AR5
W, ERMEOIB A RIS BRI S, BRI R R 4. R R
Pt R AEEC B IR A ROE SR B R G . SRR MG QT30 ) RS BB A RNE A B A S . BRI
S AL IR S R B IR A BUIE SR R 4 . AR AR AR A i SR B R4 e 4 . R I T
F RIS B IR A RAE AR 4 BRI AT 500 &2 5 BT BGIR SO 3 3L & SR MH
HIE 500 22 5 B FF TSRS R BOIE SR 42 B SR A He 4 . AR 2RI VY 9 i RV I B VR A N R 400
e, MEFRANE R R H IR G BRSSP IR e SRR R B RS B R A AR B
He e METRATIIN (g R A R R IC B R A AR SR R A . AR I A AT U 2 SR S ST O
HENFHR RIS . RN SR T A G S b E G 2025 R TG E R A BUE
HIR IS BRI B E) F) RSB IR A BN A T S R a P B T R S AE
J5 15 0t B S R A B B A AR A A B e MO BOR & BRI B e e 4 . % 2016 4F

Y

Eg 9 J\ /\40 J\



s EUET /L ETF B2 2016 4 BEAR

6 H 30 H, AalfAZieE MR N 876. 50 147G,

4.1.2 HE2E (RESLIEPN) RESLHEBHERMN

EAREGHFEGZH (WD)

W | W% bR
EER 39 B H

EZR A

wamp | 0

MIZE, 15 FFiES (B4 Mk
&, 8BRS,
2000 £ 2001 F1E_ LR L
P 454 BR 2 W) NI 45 T4,
2001 £ 2004 FATL LTI L
HARA A mBEEZER,
2004 4F 7 HEMAR AT, I
EREESHELSWEGE, HegH
BhEE. 2009 4 6 H it fEHERM
PN Hi (RS IR R
(24 SRR SRS AT,
% 2P, | 2011 4E 1 A ) 154 2010 4F 10 H 1 HEAT R
fe%i% | 26 H FRER RS . 2011 4F
PEH A QYR 8BRS RRESE  IS B M R eRA N
i ETF A A it bk /Nt
ETF BRI S R G4 1 .

2012 4£ 5 F T EZ A0 5 )
TR 300ETF 2 e Z bt B i I
300ETF BRI SR G4 8,
2015 4F 2 H iR LM a5k
PRI, 2015 4E 5 H AT
HEZMFGIUE 500 ETF MAEZR
FIE HIE 500ETF BAfE3E 4 3
SR,

H

T UEFR AL SCEMAT I B2 GIEFR AN G2 BERE A BRI A SGE o AR H IR 2
SEHEAFMEHREZH,
4.2 EE AN EH N EE GBI FE F I3

AIE WA, AREEEBENRIET (PEANRIIMENESFE) (PRI EESR %
WAEE) o GEFRREGISFEEINEG) RIARSGER . EMBHE UL (CRIE/ N ERE
GRUT IR HOE I R R R G SR S A F) ILE, 7B M XU i 56k L, B SegAT
HEEHINTT, NESHERAA ANFRE AR . ARG N, SRR E BT 6H A
I 2 e A RN ZE, AMFETRE I AEA AR m AT 8.

10 T 340 BT



M FG_EAE TR /NG ETF B 2016 SRR R R

4.3 BEAXNREHN AP G BT
4.3.1 AP35 ERPAT IR

WEMN, AESEHEAE GERRRESEHAR AP SHERIENL) KEK, 8
R T8 B SR, MEEHT . b NS 5 ST PR A A [R] <5 T A B R 2 s o
T AR B AT 5T E 8 I A ) PR SRR DR A R AN R R H o HIREE AT S Z 0 4R Bt
B MG IE . AR A B AT I B i, RS G B B AR L 5 RGP AT A8 Gt
B, MR AP G i RIS, RS B R S A 128 5 AT B IR A v, A
AN, IR A TAE 5 i B S AR AT T L R 4F
4.3.2 FEZBHITRARNIETVLH

AESEHNRE (RELLHBRESEHINEG ML LSRR KR R E L ST
BAT B AVE B B AR TN WA G AT AT R R AR E, ZSE A TN R L 54T
PR rp B AR ], KU PR S S 2 T VA N A B e A AT I S S BTG . AR
TN, ZHEPATE R, TRAE Rk e KE 5B — Rl HINEAL 5, 1
WA R ILFEAIE S50 A B e B 3 AR BB S W L O AT N AR WA R T B e e
MG H B S 5L 5 AT S B2 by Sl ik 77 24 H sg & 5% | H I 1\ 58 %)

4.4 EENNRE I 9 2 K8 F SRR AL SR I B
4.4.1 REHNE ST REAIZIED T

16 4 “FFI1HE” J5, BN K7 BEEmE, PLEANRM#EER, A RTEZEIBE,
SERIMENLZI . P EEZ R T “RINK” BRI AR, DLRRFEMEE T M. kg
SRR mUE. BE . BT RMESAT R

ERORE, T30 i RS DR e [ R « BRRHRE” FHAF IR s R s 4, B
HEROR P b iR R K o 7 R T sl MR e SR S 45 B2 bR 1 2 TR o7 JE AT 2 5 5% S B IR A K o

BAV LRI S SR E, BRIREVSEEUE . IR EA 2 f /MU IR SRS 347 4 50 1
o AN, AIEEEH BT RIS N-1.246%, H 4% FREE WSS SN 0.056%, HATA] H ER
ELRZEN 0.084% .

4.4.2 REHAZEEFNGRI
HEAWE IR, AEEMBIFEN 0.987 6, RiHFEN0.988  Jo, AMEHANEESN

11 T 340 BT



M FG_EAE TR /NG ETF B 2016 SRR R R

WUSFE PR 21. 35%, AHEGHL ST HUBEME R 2R 20. 09%.
4.5 EEANERNET . IEFTHRITWEANHERE

FEG U SRR RNRE M 78 2 T B R IR BN R R RIS 5U R, =28 AR “naliATHs”
A 1. WEPR ER, SEBAEHER NS, & EAIRR T XCR IGO0 T Re ey, [ BriBUm 25
KEGE . 620 HITZ A& EBCR VMR TEN REF BRI . 2. PRI IEIA K. St 45 & [
RIS BB R T, T =R A KA R 7E 6. 7% i . 3. AR M IERM
9 SDR B2 wr, AR MERMEAESINKR, Wil QD112 SBURA Hk. —J7iH, KRR
WA IRBEWE S W—J71H, FFEHA. WS s AT A AR 00

N 0 AT T SR ST ER B AR B o M R B B R, AT A RE G B B A SR 50k Stk
HER— S R
4.6 EENNRE AN ESMAERFEFIN

RGN, BB PATE S EERRE, e EEAR N AR, SH%
S R RAT L3 AMEER . 2 5 BRI A R 5T E 2 T LR R B
T REHERIRIE S H ST, RELBASHHEERE. 25N RIHZE TS JiE
T L. 25875 ZASFAEAEMERFZE MR ORI R E BRI RS BEUE N IR 5 25k
AL =T .
4.7 BENXHRE A E-SRE 2 AR L U

WSS FIE, ERFEHERIESSLEMIRRT, BEEFFERRI MR RE N
12 s A B S AR BV oy BC L AN T 080 i 40 e 5 v I 5 5 4 4 40 T Ak PR R )
10%, #HEEG AN 3 MH, AT .
4.8 REFANEBANAEGEE ABRE SR = FETERB RN

B AR WA PEL N A TAE H B S AT 1T 500, A CiReE (ATFSEEIE
HEB IR ABIEEEINE) FER, T 2014 4F 11 A 17 HIIEE SR HRZ T FIER/NMER
5y BAFF I FRBOIE S5 P 0 J 4 S R G 0B B 7 %8, AT IR D HE I R I SR 8

22y

§5 FEEAME
5.1 &G HIN ARSI B SR 5 B

A EHIA, PEBRITBROARAR (DR “AIEEN” ) EERME LI/ 5

FHBGIREOE SR o 3 G S (UK “AE4E7 ) RS RES, MBS GEHFRHE
12 T 340 BT



s EUET /L ETF B2 2016 4 BEAR

EIR) RHAH SGEAEI e FATE A RME, AR F IR S0 HHRT A M i
HIAT R, A RBURSTTUBEAT TR 5.

5.2 EEANREMAAZERHBERRTE. S#ETE. FESEEBRK K

G|

RGN, AFEE AR GEFRBTHEER) SHAA RIEAE B & FAFEE X
FILE, RASE G BN RE AT T E MR, WEE R ET R e m BT Il
B [ A R T 5 DA R B B T SCEE DT T AT TN R AL, RAIIAE & B AAF AR FH I &

A AR 2 474 -

5.3 FHEANEASERRETMFELEFAFNEE. HERMTERRERL
A PRI AR HERIL WO WSk GE: WS SRS )
“ERh T RN AR MORAITEARREENA) « RRAE ISR B, AERA e

§6 FEEMFLTHRE CREHT)

6.1 B HfFR

P EAR: R LR N 5 ROT BGUE BOIE T SR S S R &

WEEIEH: 201646 H 30 H
B NRMIG
, AR FEER
#® 7 WS 2016 £ 6 H 30 H 2015412 H 31 H
b g
BATAEK 6.4.7.1 819, 387. 19 712, 623. 60
Al D 2, 009. 92 31, 036. 99
17 H AR UE S 14. 11 8, 443. 88
TGV R e 6.4.7.2 10, 374, 355. 40 12, 187, 820. 61
Horpe R 230, 765. 80 282, 751. 00
FEG|T 10, 143, 589. 60 11, 905, 069. 61
fiigr 4% Bt - -
ViR L RRIE SRR - -
Dik ol driy - -
fiTtE AR s = 6.4.7.3 - -
SENIRE Rl 6.4.7.4 - -
SEYSCIIE 5 7 B K - -
YR S 6.4.7.5 173. 44 149. 44
AT - -
AT FR 1, 310. 99 179. 70

13 T 340 BT




s EUET /L ETF B2 2016 4 BEAR

I HEPTARBL 5

HAh 5

6.4.7.6

et

11, 197, 251. 05

12, 940, 254. 22

ABRTE E B 28

MHES

FHIAR
2016 456 H 30 H

EERER
2015412 A 31 H

i fi:

I

A2 oy M e R A fot

AT A b 9 fot

6.4.7.3

S H [ A < K

R IESIE HK

AL [

14, 492. 17

5, 884. 64

A N AR A

425.

448. 61

AR B

85. 12

89. 70

A8 5 1 55 2

P22 5 B

6.4.7.7

55, 836. 44

AN

RS

A A

3 5 FT AR S £

Hott bt

6.4.7.8

104, 478. 91

210, 022. 16

fbiait

119, 481. 89

272, 281. 55

kR &

P

6.4.7.9

11, 226, 802. 48

10, 093, 387. 65

AR I3 BCAE

6.4.7.10

-149, 033. 32

2,574, 585. 02

T BB &t

11,077, 769. 16

12, 667, 972. 67

AT R T

11, 197, 251. 05

12, 940, 254. 22

ki H 2016 4F 6 30 H, FEEMHTFE 0. 987 jo, TGS 11, 226, 802. 48 {1 .

o

6.2 FiER

2t B AEFRME LA NS G R IR B R R I S e 4
AR 2016 4F 1 H 1 HE 2016 4£ 6 H 30 H

Bhi: ARt

5 4 BEAT B HA ]

m B MES [ 20164E1H1HZE | 2015411 HE

2016 4£ 6 A 30 H 20154 6 A 30 H
—. A -2, 553, 940. 72 11, 995, 810. 16
IS N 3,411. 86 7,715. 31
Horr fEECORLEISON 6.4.7.11 3,411. 86 7,715. 31
T AR - -

14

T 3k40 T




s EUET /L ETF B2 2016 4 BEAR

VPR L RRIE SRR RN - -
SENIREE S Al PN - -
HAh A 2N - -
2B (AL “-” IHAD 97, 065. 02 12, 803, 196. 63
Horpe ER Tk 6.4.7.12 - 952, 566. 25
LRI 6.4.7.13 -9, 577. 49 -
(e rand &l 6.4.7.14 _ _
P S FRIE R I A 6.4.7.14.5 - 11, 843, 039. 92
T AR T A 6.4.7.15 - -
firE TR 6.4.7.16 - -
JECRIAL 2 6.4.7.17 99, 642. 51 7,590. 46
3anbrEE S E (KDL “- | 6.4.7.18 -2, 655, 590. 94 -838, 489. 35
7 SIEAD
405 RS (BRLL “-7 S - -
SHARMEN (FRLL “-7 SIHHD | 6.4.7.19 1,173.34 23, 387. 57
®: —. %H 107, 922. 34 202, 081. 06
1. EE AR 6.4.10.2.1 2,416. 03 7, 849. 69
2. fBE 6.4.10.2.2 483. 14 1, 569. 91
3. BRSSP 6.4.10.2.3 _ _
4. ZHWH 6.4.7.20 38. 85 86, 621. 50
5. FIESCH - -
o Sz [0 4l 5 = S - -
6. HAthzhH 6.4.7.21 104, 984. 32 106, 039. 96
=, FERH (GHREBLL “- -2, 661, 863. 06 11, 793, 729. 10
” SHEHF))
e TSk H - -
M. #RE GEsHRl “-” 5E -2, 661, 863. 06 11, 793, 729. 10

1)

6.3 rE&ENR (FEEHFE) BFR

P EAR: SR LR /N 5 ROT BGEUIE SO T 50 S S R

AR 2016 4F 1 H 1 HE 2016 4£ 6 H 30 H
Bpr: NRMt
A1
201641 H 1 H&E 201646 A 30 H
I H
S S R4 ECFE B ENEETTH
—. WA & 10, 093, 387. 65 2, 574, 585. 02 12, 667, 972. 67

(HE B 1ED

15 T 340 BT




s EUET /L ETF B2 2016 4 BEAR

= KMEEET A - -2, 661, 863. 06 -2, 661, 863. 06
(e E AR S E O
IR D
= RHESMEA S 1,133, 414. 83 -61, 755. 28 1,071, 659. 55
P R S A AR B
AR EL “-7 S
1)
Hrp: 1SR 2, 460, 593. 17 -62, 403. 53 2, 398, 189. 64

2. 4B A 3K -1, 327, 178. 34 648. 25 -1, 326, 530. 09
VY. A 3 1) o A - - -
A NS ECANE = A 1 5
SEARE) (A k>
PL “=7 SIEH)D
Fiv BRI & B 11, 226, 802. 48 -149, 033. 32 11,077, 769. 16
(EEHED

L 4AF BT LA ]
20154E1 H 1 HZE 201546 H 30 H
I H
S RArBCFE EEN R ETH

—. VI & B 38, 583, 984. 45 1,304, 172. 85 39, 888, 157. 30

(B {ED

AN 2 = T e
3k S E A s B OF
SR

11, 793, 729. 10

11,793, 729. 10

= AAREMHEE S -24, 817, 752. 23 -5, 572, 434. 96 -30, 390, 187. 19
FEAE I 3 ST AR BB
GREMRDLL “=7 SR
H)
Hore 134 K 10, 406, 412. 72 4, 165, 715. 82 14, 572, 128. 54
2. FE A Kk -35, 224, 164. 95 -9, 738, 150. 78 -44, 962, 315. 73
LTI I B S o T - - -
B NGB e A
SIHEARS) GRERD
DL “=” SIHA)
Ti WIRATA # 13, 766, 232. 22 7, 525, 466. 99 21, 291, 699. 21
(41D
R B A 55 H 3R L R 2
K B A 55 e iR 2L R 4 o
A 6.1 2 6.4 WMEMFH FHATANEE:
5 5 7 ey
S NG UN TESIFTEMRA R IR AN

%16 T 40 BT



R _EAET /N ETE BHE 2016 2L FE SR E

6.4 HREME
6.4.1 EEFEARFM,

Mg LR R /NREAE 5 B G TR BOIE S B B S e AL 4 (DU R iR “ A4 ) 4 [E
UESR M B B ZS B oy (DR iR IR NS 2 7) UE MR 5647 [2010] 58 1535 5 (LT 4%E i/
B G BT TR B S5 B e 4 RO S SR R ) 2, BRRMm E SE A R A
AR (A N IR ERIE AR 4 203 89 ) R CHEFRMATR Al b /NSRS 5 BT G F e BOE 25 15 %
WS SIS G HTTATFSE. AESNRARIFRN, FEMRAE, HIRBL5E%E
AEFE NG 4R B304 N R 482, 542, 072. 50 76, MM K R &M 55 B A PR A
A AEKIE ORI (2011) 26 26 IR Bk T ARAE. P EIER &%, (B Lk
NS B R G R BOIE 4 R B S I S B A F) T 2011 4F 1 7 26 HIESVAERL, 24
AR (3 S U HN 482, 562, 901. 50 A3 JE &4,  HA A% & A B4 &

20, 829. 00 fr B, AFEG IS E IOV ERMEESEHGRAR, EEEE AT
BATIRM A PR~ 7 (LT faibr “H ERAT” ) .

W Che N RIERERESR IR 400 A (CHERMARA FAIE /NSRS 5 B G F e B0 25 1%
RIHSHRE SIS G WH T, ARESWRIEENAT RIFRAIIENESM TR, a5
AEFRA FAE R /NGE ETR  BOE AN SR B B B3 Bt B B i, B (— 2
WAV AT R KD« BEAIATE . 1% M i TR R g i s [ M 2 Fo v 3 4 3 A el
SR TH. EWEN T, AESRFER TR EIER/NME ETR () LE OIS T 54 5714
fELIY 90%; B4 503 B H 7E — 45 DL B BUR G253 A T 6 4 98 7= I 5%, ASTE G il 45 LA
B BN TR S X 95% +HERATIE I ERBUG IR E X 5%,

AR 5403 A S 48 H N SR S B A IR A ] T 2016 4F 8 A 27 HitbiEdR .
6.4.2 THRR RIS HI AL

AT G (I S5 4R AL IR I B T 2006 4F 2 16 HAAR I (ki — F A )y A
38 TR S THAE I HC AT () Aok 2 T DU SE R Aol 2 v DU A e DA R HC At AR S
(LR &EFR “dbdb it dEm 7 ) . hERER 2 A5 201015 5 GIEFFH TG (5 S 45# XBRL Ktk
53 BRI EMRA) « REIESR ST 2007 4F 5 A 15 HAAGK GEFHHR 54
SURZENSIRE) o CRIER NI SRR O A IR R S R SR S RSG5 H) A
Hh FELIE 2 Fu VR 0 55 BRI 6. 4. 4 BT 51 R 3R G A T M SE 55 B A 0 A SRS G«

17 T 340

=



M FG_EAE TR /NG ETF B 2016 SRR R R

6.4.3 BIFMN 2 THEN K& HADA S 2 17 B
KIS 2016 FAAFE M S MBS THHEN I ESR, Bz, 5e8 M 7 AR 4
2016 5= 6 A 30 H AW R0 A 2016 4F 245 B 12878 iR ANt S E AR B B I A R B .

6. 4.4 HESTFBERME AT

AEEEARZTHHE 2B 2l T S RS
6.4.5 STFBURMSTHETHRE A R Z 5B IER] U
6.4.5.1 <THBUERARE K¥

KRB AR E TS BUERARE .
6.4.5.2 2Tt THAR T I3

AREE AR E Tl THAE R .
6.4.5.3 EHEFE IER UL

AREEG ARG WIJCE R T 24 .
6.4.6 B

WA ECE . [ B4 BRI B [2002]128 5 (5T FFAaE 27 45 ¥ 3 &7 SRS 1) ) 3
1) L EL[2008]1 5 (KT ERUE TOUEECEREAD) | WFL[2012]85 5 (kTS b
T2 A B LR 22 A N BT A BEBCR A 0% il BRI ) S HARAR I BRI 52 55 B, 2
BB R0 -

(D) IRAT R4 NEER S AR TEBIEBGERE, RECE LR HEe LR, ik
[ ZZ AN TAEWCE LB

(2) % H 4 MUES T3 T EAR IO, B LSRREE, BRmZzE MmN, BALKRE . Z0F
PN, BT AL ION B AN, B AR A Lk T A8

(3) % R G HUAF H ll fie F S HSON I B RAT 55 1) M 7E 1] 5 <S4 LRUR AR, 20% 11
MNFEBL. B 2013 4E 1 H 1 H&E, X B w BUS R BRCS LR IS, REPIRAE 1 4
AU (& 1AM, FR LR Fr A A8 N RENBLATAF 40 FEOIRAE 1 M AL EE 14
(& L), Ed% 50% T NSIONBEFT A4 RRBOTIBREEE 1 400, Bd% 25%TH NREANRL AT 1S
I ERAEN LT AR REG R, WEEBAFHIBE . AN, %08 ER e T EREL, R
FRERT 18] AR AR AR5 MR AT IO R LD RN Gk S8 kA% 50% T A RIGNBL T34,  Bik

18 T 340 T



s EUET /L ETF B2 2016 4 BEAR

PG4t —i& 1 209 BERTHES NPT 38

(4) B 32 N EE A% 0. 1B RGN BT T BIAERL,  SKNBERAMIESUBE S22 5 BIAERL -

6.4.7 BEEMSHRIHE KA

6.4.7.1 {RITHEEK
Bhr: NRm
AHAR
A 2016 4£ 6 H 30 H
TR 819, 387. 19
E WIAE R _
Forr: fEROIRR 1-3 4N H _
HoA A7 _
it 819, 387. 19
6.4.7.2 G5 HEERBE=
Bhr: NRmMo
AR
i H 2016 £ 6 H 30 H
A A fbE A FMERES)
JI 5 292, 858. 00 230, 765. 80 -62, 092. 20
BT -
mEHY
" Lo i - - -
g5 —
AT AT - - -
it - - -
BEE X HFUE SR - - -
R4 12, 657, 024. 44 10, 143, 589. 60 -2,513, 434. 84
HoAh - - _
it 12,949, 882. 44 10, 374, 355. 40 -2, 575, 527. 04

6.4.7.3 fTAEERE = /ffR

T BEAREHIR, AESARFEATEER T/ 76,

6.4.7.4 ENRESBE™

6.4.7.4.1 FILNEBE ST HARRH

T BEAIREHIR, AR LNRE S REON 0.

19 T 340 BT




s EUET /L ETF B2 2016 4 BEAR

6.4.7.4.2 AR LW E WA 5 H EUAR HI S5
TE: BEARE IR, AT ERFRA JWr 0 [ 5 5 th B 61 0%

6.4.7.5 NF]E

AL NRMTT

T H

AWK
2016 £ 6 A 30 H

2SI S A ROR R

IS E A AR

IS A AR

IS B A A IS

A T AL

37 AT SN 3R B HIE 23 M) S

S HAC R R

SIS < B A

A

it

6.4.7.6 HAhEr=

T AR ARG ARG H A 5™

6.4.7.7 NATA 5 % H
Tco
6.4.7.8 HAh5fR

AL NRMTT

it H

AR
2016 26 A 30 H

VA 55 6 A2 5 ST ORAIE &

o7 A+ [1] 9

54. 59

TEE P

104, 424. 32

104, 478. 91

6.4.7.9 LWFESE

eREAL: AR

i H

Z

2016 1 H 1 H& 201646 H 30 H

EEmE

L

20 T 340 BT




s EUET /L ETF B2 2016 4 BEAR

AR 10, 093, 387. 65 10, 093, 387. 65
A 2, 460, 593. 17 2, 460, 593. 17
A [l (BA"-"-5- 2 1)) -1, 327, 178. 34 -1, 327, 178. 34
- &R/ T H AT - -

I/ BT HAL Sy #

AT

AIYIBE [E] (A" 355

AR

11, 226, 802. 48

11, 226, 802. 48

6.4.7.10 R4 EFE

B NRMIG
it H CLSLELAE 4 R SIS 7 KA BCRE A TH

FEFEER 4,758, 929. 28 -2, 184, 344. 26 2, 574, 585. 02

A HAF -6, 272. 12 -2, 655, 590. 94 -2, 661, 863. 06

KIAFE AR EL 5) 541, 244. 12 -602, 999. 40 -61, 755. 28

FEAE AR B A

Horp: SRR 1,171, 619. 63 -1, 234, 023. 16 -62, 403. 53

HE 4 TR R K -630, 375. 51 631, 023. 76 648. 25

A 53 Bl A - - -

AHAR 5,293, 901. 28 -5, 442, 934. 60 -149, 033. 32
6.4.7.11 FEA BB

A ARt

iH e
2016 £ 1 H 1 HZE 2016 £ 6 H 30 H

T BRI B RN 3, 349. 90

5E WAL BN -

HA AR A BN -

i S NI ISUN N 16. 69

HAth 45. 27

it 3,411. 86

6.4.7.12 BrERKFWE

6.4.7.12.1 FEIRBIUWATH H 1R
T ARG AR WG B SR BTl R .

6.4.7.12.2 BEHTEWE —EZBEEMHRA
T ARG AR WG B SR i A .




M FG_EAE TR /NG ETF B 2016 SRR R R

6.4.7.13 FEEHEFWR

A NRIBIT

i H

2016 4F 1 H 1 H& 2016 £ 6 H 30 H

SEH /T2 [A] 3 4 i AT LA 12, 265. 00
Tl SEH /T [R5 4 A 14, 842. 49
HEF TN R -2, 577. 49

6.4.7.14 fFFFW R

6.4.7.14.1 RFFRBUWET B HER

T ARG E PITFHR BT U.
6.4.7.14.2 RHFBHRWH—FLZMmBEEMBRA
T ARFEGARRE PITFHR B Ua.
6.4.7.14.3 FRFHF W —BEEIZMEA
T ARG E PITFR BT U.
6.4.7.14.4 FHFEF W —FWEMEA
T ARFEGARRE PIT AR BT
6.4.7.14.5 T XRHESFHRE WA

T ARFEG ARG HITC B SCRRIE R R -
6.4.7.15 HEBEF WA

6.4.7.15.1 F&BEHEWRINE 1R

o RIS N T T BB BT .

6.4.7.15.2 HERBERE—FLZREBEMEA

e ARG HIN T ot B m AR v i at
6.4.7.15.3 B&BERARR —EEBIZEMUIA
e ARFEGARRE WIS B R AR IS .
6.4.7.15.4 REREHWE—FEEMEA
T ARG HIN TSt B AR v i at .

22 T 340 BT




s EUET /L ETF B2 2016 4 BEAR

6.4.7.16 fTAT HikEE

6.4.7.16.1 fTAE T EWR—FLEBEEEM A

T ARG I EATE TRk .

6.4.7.16.2 fTAT Al —H AR TR
E ARFEESAWE N ATAE T Al .

6.4.7.17 AR

Bhi: ARt
B A
2016 £ 1 1 HE 2016 4£ 6 H 30 H
J B AR T A R B RS A 1, 253. 50
AP A B BRI AR 98, 389. 01
it 99, 642. 51
6.4.7.18 A faMMEZ
Bhi: ARt
N
A B 2016 461 H 1 HE 2016 4£6 F 30 H
1. 2 Gy VG 5t -2, 655, 590. 94
—— R -57, 795. 20
—— g -
——REW T -2, 597, 795. 74
—— B CFFUE SR -
—— SRR -
——HAth -
2. T R -
——RUIEH % -
3. HoAh -
it -2, 655, 590. 94
6.4.7.19 HAhUgA
Bhi: ARt
B A
2016 %1 H 1 HE 2016 4£ 6 7 30 H
R 48 [m] BN 1,013. 64
LS L ION 159. 70
it 1,173. 34

=
F

=




s EUET /L ETF B2 2016 4 BEAR

6.4.7.20 XX 5% H
Bfr: NRMIT
i e
2016 £ 1 H 1 H&E 2016 4£ 6 A 30 H
Lo i sE & % H 38. 85
AT T 55 5 o -
&3t 38. 85
6.4.7.21 HAh%tH
B NRMIG
it H A
2016 41 F 1 H% 2016 4F 6 30 H
HHiT o H 29, 835. 26
13 B3 5% P 74, 589. 06
AT RIRF 2Lk 560. 00
&t 104, 984. 32

6.4.8 BEFH. B~ MR H/EE AU

6.4.8.1 ERH I

BETNOERH, AT I 18 FH I

6.4.8.2 MR HEEM

BETITIGERH, AIEIF T 1 80H F I

6.4.9 KECHRAR

6.4.9.1 ARG RFFAEIZE RIS REGADE KA F R RHKREOT K AR BN
A i 3 AL A R 9% AR BCE A 2 R 3 5 R ORI R R AR 22
6.4.9.2 AR ENEEERAERBKZ 5 K& REKTT

RIKTT 4478 SABEENKRAR
R E R e A PR A A HEEHA EReEMEEA. EeERHIY
T ERAT BT IR A F %ﬁ%ﬁk\%%ﬁ%mﬁ
FEFRUETF AR AT PR 22 7] REEHEANBAR ALY

FAERNEAZ 5 BTG TE BOIE SR 3 B Sk
& ( “HARETE”)

ARHe mﬁégﬂk£@mE@ﬁA

Ly RIKTT 553k b AT IR SRIBRAE S B4 110 b 55 91 Bl A% IR — R R b 2% T 1T A2 1




R _EAET /N ETE BHE 2016 2L FE SR E

6.4.10 A& B & L AT LR R BE T 32 5
6.4.10.1 BT KRBG R 5 BT 5
6.4.10.1.1 BREXL S

e AR WA G 5 R RATIRER AL 5
6.4.10.1.2 HHEXH

e AARE AT 5 R REAT RS .
6.4.10.1.3 i3+ EIEE 5

e ARG AR S S KRBT R AT 2R B 5 .
6.4.10.1.4 E&EX 5

T ARG AR S 5 RETTARITEES LS
6.4.10.1.5 BUERX 5

e AR E MR G 5 R ARBATAGIERE 5
6.4.10.1.6 SISCATRECT MIf&

T AR BIATE B o RS SRR TT B <

6.4.10.2 B IREN
6.4.10.2.1 E&EHH

Bhi: ARt
PN 4 FE AT L A ]
T H 2016 4F 1 A 1 HZ 2016 4F 20154 1 A 1 HZE 2015 4E 6 A
6 A 30 H 30 H
A R 4 B S A 2,416. 03 7, 849. 69
f 7 2
Horpe SR E VLA 12, 357. 88 31, 670. 98
B A T

Vi ARFEG RSO RS BRI, H2aT— H BT AHER 0. 50%IE TR, THE I
T H=EFE X 0.50% = ZHFERM HNREHRSAFREHEANRM B VT e 5 rmsE
S E IR HIHE, BH R ERA AR, A, dEeE A TRA A TEH

PN B 7 — IR SA e B i BN

6.4.10.2.2 E&IHEH

hr: NRMJT

i H | A

AR AT B IR

25 T 3t40

=




M FG_EAE TR /NG ETF B 2016 SRR R R

2016 4F 1 H 1 HZ 2016 & 2015 1 H1 H& 201546 H
6 H30H 30 H

A AR A e B ST AT 483. 14 1, 569. 91
FEE o

T AREGNATFEGITE NTE R, 1l — BT EEM 0. 10%WF 33148, THE %
Wr: H=E X 0.10% + HERE HAEHNAWIEER E T —HESTE i E B
SIEEREHIME, BHREWRTA AR, %A, mESTE AN TRA R T/EH N AEE
BB R S

6.4.10.2.3 44EMEH

T ARESAMRE AR SAT R E RS 2

6.4.10.3 5B BEATARAT 1B EDL T 35 BB (5 IRUW) 32 5

e ARFEG AR S R TT BT AT (8] R 1T 3 1) 4597 (35 [R10E) 52 55

6.4.10.4 BRETHREAZEGHIFIR

6.4.10.4.1 REHNESEHNZHEA RSB T AESHHEN

e ARG ARG HA A oI 68 1 N8 [ G 3 S B ARTE & 115 Dl

6.4.10.4.2 EFRBREESEHAZ SN HARSKB T B TR TS M FH

e ARESAIRE R TR HE 8 BN AN HAh ORI 7 SR AT S 115 DL

6.4.10.5 HISKEAT RE RIRIT AR BUR L= KA BB

SRy A AR AT L)
e 2016 4F 1 H 1 H& 2016 -6 H 30 H| 201541 H 1 HZ 201546 H 30 H
IR R0 EUVISUIPN IR R ELUISUI N
rh [ ERAT I 13 B R 819, 387. 19 3, 349. 90 2, 175, 454. 53 7,271. 50
AT

6.4.10.6 AEESARHEHAS SR A IESHRRENRL
VE: ACHEG A R 1A T LG A AR AR N B 5 R T AR S TE S5 HO B L
6.4.10.7 HAWSCEEAZ 5 H WK 18

TARRE IR, AEGRA 2, 751, 177 4 A A5 ETF LG40, & HAx ETF & 80 8 ]

A 38. 06%.



M FG_EAE TR /NG ETF B 2016 SRR R R

6.4.11 F[EELIFI

6.4.11.1 FESRER—I R THHES

T ARG AR Y N R AT AE 73

6.4.12 HK ( 2016 £ 6 A 30 H ) AELERAIVHEZRIES
6.4.12.1 BFEINMEHTK /K IES T T AR EEA HROEZ RIS

T BEARREIR, ARIEEGARFA R /3G K ARSI 52 B IE S

6.4.12.2 BIARFH B E IHZEERE Z R R

e BREARRE IR, AT GARREA 5 A 52 PR

6.4.12.3 HIRFZRIEFER 5 FEAHIFRHZ

6.4.12.3.1 RATEITI i 1EREY

BEAMREWIR 2016 4F 6 H 30 H ik, AK:E NHRATE) 11735 677 1E [RIG AT 55 T B =2 1] IiE
IR0 T8, LhiFFE .

6.4.12.3.2 A2 5 prii s fiss Ik Bl

BRI WK 2016 4 6 7 30 Hik, ARG NFSE 5 Fr i 7 15 2158 5 1 B S i el
VAIEZARE 0 78, BN,

6.4.13 &R T HXK R EH
6.4.13.1 RS E BRI LR LM

A EE A H 278 S B P I ) RO 32 RS F AR IR sl it U A i R [RIINF, Ak
B AN TR AR 20 8RR B &, FEAR RIS 2 R 58 R 5 AR I PR B DR R R A — 3
A 4 1A R 4 TN DS XU 7 P 1) = 2 a2 2 BBCHS: DA b RS 428 1 E PRE IR Rl 2 Y, (AR it
S 7 RS A 2 22 T) A B A 1)~ 487 LA S 30 5 R i 50AH [ 1) XUz IS 7t b o

AEESEHNE TR B BAAR R B HHN, BIE, WA E AT M . HERTE
HAFSEHES, DURGIERIR RS %0, MBS, K. AR S5 4 B KRS
EHAN, BRI BA RS R 2 i KRS BEAR S A F il B, 2k ZH 2L HR A
H AR BT W KB E N TAERARE, VR 7 &5 2 ) R B AR
INBRFER: R R RHRRE 0 S AT SR, B ARG B AR B B BRSOt XU
BT AR 5 25 R %

AR FE G T N0 T4 ik TR %) XIS A B 7 9 A Sl S 1 e A A B A A PR O R A

27 T 340 BT



R _EAET /N ETE BHE 2016 2L FE SR E

Foft DA 7 A B AT RER SR o MERE 73T B AIBE A, P IT PXU S 453 2K ) ™ FE R B2 A ) B ) S8 XU 43 2
MIBIRE o T AN E BT A B A, ARGE AL R R H b, S5 B BE G 087 iz ] < i T R AR
R E MRS AR AR A, HE MR AR, B KU R SR (R BEAAR B ELAS AR, Kt
FEE MO 2 Al RS REAT B AR B ANV, SR AR, A KU PR E T A S OV A
6.4.13.2 EHX&

B NS R 2 AR H R R 5 0 FARIBAT G ATE, B0E e PrBHIE TR 2 KAT N
HMBLEL) . ST RIA B EREI, SBEE ST BURMI R LS. AR FFES B il
XHAZ 53 TGS IRBLBEAT T T IVl o ASE G HIRAT AR A AN 2 e IO F T AT T AR AT
PRI 5 AZARATAF KA SR A T U AN R o ASIE ARS8 5 P BEAT (252 3 1 L b [EIE SR B e 45 5 A
BR DT AR 2 7 958 5y Xt T 58 BIE I3 AR I 5, DR 2 U T RETEAR /)N s S AR ARAT 8] A
W SIEBIASE G5 BN BEE (5 HBORPAMER S 55t FREATAC S, AR RL I A5 P RS . A
Fe G FE S BN ST 1 AE F XU BRIATRE e B B A A A5 PP ohe s IE 23 A AT K
B AR, HaE 7 B 5058 PL B AR . T 2016 4 6 7 30 H, ARG AR (E KM

6.4.13.3 FshiE XK

TRANPE RS 2 F8 FE 4 P e i T AR AE D R2FE . ARFE G (iR B 1t AR 3= ok B T Bt dn
Toft e A B 52 5 1T 7 A T BT o Sk P 738 B0 DR St s R 43¢ 55 B T DI 6 i 7 R BRI 200 0 P A7 100 BA
HE AL .

B O 45 B it b AR I PRI B0 1 RIS, A e < P B P T N T S o N P XU 8 P 1 6 T sl 1
LI EsR, RSB bR AT FREE K I AN 04, BRSO P BEARAR . ALA AR A N A
LRSI RS AR R G PRI AR B I A5 i B A DL B ad 52 PR AR 4% B A L 1) 4 . A
B ITRF RER T UEFFAEUE SRS S B BT, DRIGBRBRE 6. 4. 12 810 i 80 70 25 45 B8 7 I i 8 I 52
PR AR B BFALRE OO, RS~ R LS BANAE N A2 . IhAh, AFEE T SE
[ e <5 o ¢ 77 7 A N R B < R B PE R oK, L R BR — AN I B SRR I - IR R A 70
M8 AT PR [ A b 7 653 1A A 2008 B0 H 38— A H LN BASTEE,, mIRE [a] 2
S B (A &GS TEEDE B H BATHE, DK A 20 R A R 3 30 & 29 B0 4 i &

6.4.13.4 THRE
T3 XU A2 48 25 4 AT ir 4 ik T EL O 2 e B B R SR I 470 & (R T A 117 37 8% 2840 % TR 2R 1 AR 3

28 T 340 BT



s EUET /L ETF B2 2016 4 BEAR

TR AR BN XU, 3 FH T A 25 o P T 7 IR 20, 5 ) 2 XSG R LAt A A RS
6.4.13.4.1 FIERK

2 A A 8 4 it L0 2 SR AN BRI I 5 52 117 3R 3R AR B T AR R Bl R R, o ) R ek
i Sty = B i R T VB 7 A1 Sl w A WTITIRS /A 01 = R DR S e ShR )R] s St L i = B T 1]
e A5 S5 30 1) 45 SRR AR 17 37 0] 28 B 3 A s 0T 2R SR 3 <8 00 52 il PR XU o

AFE G AR GURIE B N RAT IR R G R A, ORGP - MRl 1 fu AR,
DR A S G N K28 TG B MBI AR AR ORRE B AT T IR R A o ARk e ) 2k 4 P
N RE SY0F A i < T W PR ) A SRR AP e 1 AT M A

6.4.13.4.1.1 FZ& XK ik I

Bfr: NRMt
AR 1-34 | 34HA-
LA~HEAW 1-5 4E(5 ELL | AitE &t
2016 4 6 H 30 A A | 4 © 8
i
AT 819, 387. 19 - - - - - 819,387. 19
= R O 2, 009. 92 . - - - - 2, 009. 92
FHARE S 14. 11 - - - - - 14.11
TSR e - - - - {10, 374, 355. 40[10, 374, 355. 40
MRS, - - - - - 173. 44 173. 44
IV TR - - - - - 1,310. 99 1, 310. 99
e mat 821, 411, 22 - - - 10, 375, 839. 8311, 197, 251. 05
Uik
VAT B2 [R] 3K - - - - A 14,492.17  14,492.17
IS PN AL - - - - - 425. 69 425. 69
MNATHEE B - - - - - 85. 12 85. 12
HoAt A7 5 - - - - - 104,478.91 104, 478.91
it - - - - - 119,481.89 119, 481.89
) 2R AR S 821, 411. 22 . - - -[10, 256, 357. 94|11, 077, 769. 16
EER
I ANAMA [1-340H BAHA-14E 1I-5F phEULE ANER &1t
2015 4£ 12 A 31 H "
i
AT 712, 623. 60 - - - - - 712, 623. 60
= R O 31, 036. 99 - - - - 4 31,036.99
FHRES 8, 443. 88 - - - - - 8, 443. 88
TG Eh e - - - - -[12, 187, 820. 61|12, 187, 820. 61
MRS, - - - - - 149. 44 149. 44
IV TR - - - - - 179. 70 179. 70
29 T 40 T



s EUET /L ETF B2 2016 4 BEAR

HAth e~ s s - s . s .
e St 752, 104. 47 . . . {12, 188, 149. 75[12, 940, 254. 22

1151
I A B[] 5 = s - - - 5, 884. 64 5, 884. 64
A RN Fi T . . - - - 448. 61 448. 61
NEATHEE B s . - s - 89. 70 89. 70
NEAFAE 5 % - . - : -|  55,836.44  55,836. 44
o A7 53 - s - : - 210,022.16 210, 022. 16
et - . - - - 272,281.55 272,281.55
R 2 B R sk 11 752, 104. 47 . - - |11, 915, 868. 20[12, 667, 972. 67

TE: A SBR 2 SRR E 12 5 ik 517 B Al 0 52 ) JEBT € O H BB H AR E kAT 0 6. T
2016 4 6 H 30 H, AEERFFALZHIERTFT, FULT MR MARSR T ARG 5 e
EPN-2U0P

6.4.13.4.1.2 | Z R B8R AL AT

e A 2016 4F 6 H 30 H, AREEERFFALHMIEGIFIRTE, ULt R 28R 0T AR 4 5t
7B T B KR
6.4.13.4.2 HARMH K

FUABAN A ARG A i 55 <0 FITHRF < TR 2 Fo (8 BOR SR I 2 it 5 R Bk T 37 ) R AT LA
AT AN A% DR 3R AR BT R AR BN I XU, o AR 4 T AR B T UEZR 28 & P b1l BARAT (R R T
Ao SRRV, T T 10 A A XU SR T SR ANIE SR AT A B 5 &8 1 DL BUR R S T
SO, AT RE SRR TR 25 T 37 A4 U B R S

AFEG NN LA/ ETF (BB & . R340 G LR /ML ETF &R A 52 & J il
SSSS/D O 118 SR NE SR =RV  al Y P R o I ETIE (= v S RN e ol k<5 1 B ' /A M B =y 1 B2l w11 R A N
ETF SEIUXPV S U HE ) S IR . ERRISEI Y, RESKELZEFZEE. KK,
RO AR R IEEAE b, P R — 2T b W M R[] 1 77 2Bl — i 1 32 (1 77 AR R 2840
Hii L AE R /NG ETF BT #09 o

UEAh, ARG NS O XA G TR RS Ui SE b s, s 2 e &7
EN LG AT ARG FE &, A0 PR IR 1R 22 S5 TR m A AR 5 46 T I PRI CEAN AR RS, % I ] S bk
AR 3EA T R S R4 6] o

6.4.13.4.2.1 HAHMHE XS H D
SHEHAL. NRMIG

AHIR EEERR

T H
2016 4£ 6 A 30 H 20154 12 H 31 H

30 T 340 BT



s EUET /L ETF B2 2016 4 BEAR

;ii e
ARME éwm ARME FEEHE B
%1 (%)
%
AL oy VA R B P - i B T 230, 765. 80, 2. 08 282, 751. 00 2.23
Loy AR T P — R AR TR 10, 143,589.60,  91.57 11, 905, 069. 61 93. 98
G PEE R — iR A - - - -
G PG RN P — S e E R 4 - - -
A
A i B = — BUIE 3% Bt - - - -
FAih - - - -
Ait 10, 374, 355. 40,  93.65 12, 187, 820. 61 96. 21

6.4.13.4.2.2 AR RS I BURE BT

TR B “ AR NEHRED DML E T B R AL
X B A g e H 3L 4 W P Ve )
. i Emem (A ANRMio
- A XU AR 5 (1) AE 5 TR (2016 4 AR (2015 &
Zad 6 430H ) 12431 H)
b R LR Bk 5% 490, 418. 10 590, 000. 00
FAEREEECT 2 5% -490, 418. 10 -590, 000. 00
6.4.13.4.3 FANKHEEEE K
VE: AHLIEHIRE R EEE TR, KR RS,
§7 BpMAHE
7.1 HIRE SRR
SRiEAL. ARt
E s gaalty]
= i i
F5 UiH G WAl ()
1| BB 230, 765. 80 2.06
Hop, g2 230, 765. 80 2.06
2 | Re®E 10, 143, 589. 60 90. 59
[i] 52 AL 7 $5 . —
/\l:lj: ﬁ%# ] ]
B SRR . —
nEEEE - —
5 | SRbTA MR . .

31 T 340 BT




s EUET /L ETF B2 2016 4 BEAR

6 | KANREEHE ™ . -
Forpre S D 1 SN B 4 7 - -
BATAE A G L&A it 821, 397. 11 7.34
HAh & 31557 1, 498. 54 0.01
&t 11,197, 251. 05 100. 00

7.2 IREATWHRPEERTAS
7.2.1 WREFRTBATW SRR ABRERTLS

ERs: ARMo
Nz 175 ASHE Go) ok J 4 WP I E LU A5 (%)

A A RS B il - -

B | RN - _

c | &k 103, 310. 00 0.93
HLJJ #07. R SOKA =R

D HERIN, 8,933. 00 0.08

| &yl 5,011.60 0. 05

Fo| ERAEE 39, 393. 00 0. 36

¢ | iz, SEAHEEOL 68, 161. 20 0. 62

H | EEEDOL - -
G MR S BRI

L ) )

7| &Rl - _

K | i - -

L | MBI 55 RS _ _

M| BRSO RS - _

N | KFI EREER A F s A E - -

0 | ERIRS. BEMHARS - -

p HE - _

Q PAERH 2 TAE - -

R Ak R E AR R 5,957. 00 0. 05

S gia - _

At 230, 765. 80 2.08
7.3 BRIEA MME G ST = HE LB K N TR B B A
ERs: AR

032 T 340 7T




s EUET /L ETF B2 2016 4 BEAR

B | RO | ek | WE O AR o
1 601018 T 7,000 34, 650. 00 0.31
2 601127 | /NEERAY 1, 000 23, 870. 00 0. 22
3 600271 | MiIRIER 1, 000 23, 800. 00 0.21
4 601866 | ikt 5, 800 22, 968. 00 0.21
5 600153 | HEAMAM 1,500 18, 000. 00 0.16
6 600729 | FEIKF BT 600 14, 880. 00 0.13
7 600219 | FEhdak 1, 800 13, 320. 00 0.12
8 601388 | MAERTIIE 600 12, 882. 00 0.12
9 600978 | EAELENE 1, 100 12, 254. 00 0.11
10 600699 | IMEHT 200 7, 660. 00 0. 07
11 600120 | WHLZARTT 300 6,513. 00 0. 06
12 600490 | MEKTTIE 800 6, 392. 00 0. 06
13 600880 | THEufEiE 700 5,957. 00 0. 05
14 | 601000 J L 1, 440 5, 587. 20 0. 05
15 600578 | HEEFLM 1, 300 5, 564. 00 0. 05
16 600502 | ZRUKF 680 5,011. 60 0. 05
17 600106 | EEKERHT 700 4, 956. 00 0. 04
18 | 600864 | MAFRMIH 300 3, 369. 00 0.03
19 600429 | —yohtn 400 3,132.00 0.03

7.4 HEHNBRERRAAHERTZ)
7.4.1 BiFENEHGEHRIE S B2 150E 2% AT 20 42 R 9 40

SR AT

5 BRI 4 R
= 2R AR - En e i
F5 | BEARG &2 PN N EHB (%)
1 601127 N RSy 5, 810. 00 0.05

T A B A B
7.4.2 RFSEH SR IS B E 2% 20 4 KR AH
e

7.4.3 EABERHIRRA B8 KSR R KON B8

A NRIT

FNBEERA RAT) T

5, 810. 00

FH BRI (REE) A

33 T 340 BT




M FG_EAE TR /NG ETF B 2016 SRR R R

T ANHBREHRL S HH .

7.5 FIREF S MF D RAGFREAE

T RIS PARARITE 6T

7.6 JARIEA SOYME G 2@ B 7= 8 LI/ NEEFF B R T4 S 450 58 A 4

E: AEEARRERARFTFA 6T

7.7 FARAEA SOYPME o5 B T 7= 8 LB /NHR R BT B 7 SCRRIE SR 3 B A

s ARG WIRARFFA 557 SCHRALESR .

7.8 WG IR A SOME & H ST +E H I K/ HEFF B AT TL45 5t 6 R BB I 4

T ABESARE ARG TS mBTT .

7.9 HIRIEA SOYME o B & 5 B LI R N HEFF AT LB BUE R 3% B 40

T ARG AR T ARALE.

7.10 FIRIEA SYHE G ST HE BN RET 2 2 S BRI 4
eREs: NRMo

SE /00
] Hedp | BeSRRE | BT CEZUN NRAE | FE S
(%)

1 RN | FRECH A 5 BT
ETF i

10, 143, 589. 60 91. 57

el i
Pl
D> mg
il

711 WEPREE ST R KRR 5B
7.11.1 MEPRAE SRR RBRPRFERHRRAN

T AR AR IR R R BRI B
7.11.2 FESEERAEY RO EBR
T AR ARG IR AR AT a9 12 .

7.12 RERAESH TR E GR35 FH v A
7.12.1 FHEFUH R R BOR

TE: ARG AR IR R R AT B Y 1%

34 T 340 BT



s EUET /L ETF B2 2016 4 BEAR

7.12.2 REFRFESRFE N ERPRFCHR L
e ARG AR S I RSTA B AT T .
7.12.3 FHE R R BB PP
T ARG AR W AR RS E AT .
7.13 BRAGHREWRE
7.13.1
T I AR BT B AT T RS B R AT R A W B BRI SL R A ), A AR )
HAT—FHNZ B ATHE DT AT,
7.13.2
BEEREMET T 2BE T, BAR% TS S RS &R A .
7.13.3 SR FH A0 & B =14 BR

B NRMIt
e SR LA
1| fFHRIES 14. 11
2| MUCEHEF K -
30| MR -
4 | RIYSRE 173. 44
5 | MUYHIEER 1, 310. 99
6 | HABRIWGK -
7| FERETRH -
8 | HAth -
9 &t 1, 498. 54

7.13.4 BURFFH WAL T8 B T #5125 B 4
T AR AR WIAR ORI A T3 I I AT e e f5i 77
7.13.5 FRATT48 BEE AR Ul 52 PR B 00 Y U B
T ARG ARG AR AFAETE S RIS .

35 T 3t40

=




R _EAET /N ETE BHE 2016 2L FE SR E

§8 HEMBFENGER
8.1 MRESHFFEANSBLETFANGH

Fit NS
FE AP | P EEE HURBLE % TABTHE
) e o B 5
=y =P A =y YA
e HikL b ] ik
734 15, 295. 37 - - 11, 226, 802. 48 100%

8.2 MIRESEHAN M REFEEEENFIL
VE: WEAIR, SN ML R R A

8.3 WIREEEHAKMILA REFEATTHAZE S HH L EXEKFRL
VE: BEARIR, HEEEIARMLN SRR AR 4.

§9 JH A SR

LT A
S AN (20114 1 8 26 B ) e pEAH 482, 562, 901. 50
AFR A5 A4 3 4y L s 10, 093, 387. 65
AH A B 4 S0 HR 47 5 2, 460, 593. 17
el : AN S $ 3 4 S R [B] 47 1,327, 178. 34
AARAE WIS IR E (D Ek LU =73 51) -
A F A I R 3 4 4 U A 11, 226, 802. 48

§10 ERXFHER
10.1 EESHBRFE ARSI

BN R AT RSB AR 2.

10.2 Z2&EFEAN. ZEHEANENERESTER I THERAFRS)

ARG I EE S E A TCE R NERE).
AR W EATE AR IR SITE AT L E R NS4RS,

36 U1 40 BT




s EUET /L ETF B2 2016 4 BEAR

103 BWRESEEAN. EE&W™. EESIEEVFHIFL

AN T MR E RN FEEW 7 RS LS HIURA

10.4 HEEBHRIRHIHR

575 J0 PR i e A T SRR R PR

10.5 NEESHITH WK STHTESFF

NI T I TS5 B A R SIS S T IR A ] 3RS A R R
RS OMFL TR 2 T2 55 P o

10.6 FEA. FEALRARHEENRZEERLTFER

AP, 3B A RGBS IS A TR A T
AT, ASE S AETE AR 55 001 KSR R B 58 A BB A 2 o 0 S

10.7 EE& AR A R G5B TA RIBR
10.7.1 EE&HAIERARIR GRITHITRERE LM TER
SN NRMJT

B ERAL 5 J82STA 55 v FA A <

. L A 5

R |gn | pmem |amemmi| e IS |

i SE I B

i fE R 1 - s - - -
HFRIIESF 1 - - - - -
WA IEUE SR 1 - - - . -
HYRNIES 1 - = - - -
KA 1 - . - - -
VA S I 57 1 - - - - _
TBIRUESR 1 - - - - -
i LIRS 1 - - - - -
ZRITUESF 1 . . . . -
7 RAUEF 1 - - - - -
FER 5 1 - . - - -
] 1 - - - - -

37 T 340 BT




s EUET /L ETF B2 2016 4 BEAR

S : ] ] ] T -
TG I 2 1 f - - 4 -

T 1y EFEIES: K HETR 2 E MU AR

A B 5RO REF, SEATNITE, BTSSR A w K VRT LA, gt
SRR AL T AE D AL . 2 W e SR (58 5y B0 A 93 70 L 243 A2 R B BE AR 2% 1«

1 BATARLA 55 28 B

2) WASILRRY, SOLMELERERENTA, RZWEVE KL,

3) HEMEE, FERL. WEVEFBEME. M, BB NERIE, JFatn e AR EE e
PR I ESK

4 BARGIBET IR 2Bkttt h Rty &R ST IR 2 5 1 2

IRk e fR it 4 T A5 B IR ST

5) B&WHFSET), A RBERF AN L TIN5, RE R At oy R SR AR M5 4T
WD e R BER BT FUR s B BIAE Bk ST, IR REIRIE 2 SR AR E 2R, 1R
PRI TR

2 WFACEIESR KL IS 2 BN AR P

G RS DL EARAEREAT B R W e IE S E MG £ . REE A SEEIEREE
HURIREAT 22 5 B e AL B SONTIE S F 76 Ak 55 038

10.7.2 EH&MAESRA TR 5 BT T MIESR B R A

EREAL: ARt

7328 5 fiiz# B AL ) BUIEAZ 5 e 5
it 243

T o w g
P I [ U e O i T v
BAZER | BB || o, | B | SR
i A FRAE S FRAE B
A b 1) L 431 [ A5

%

P ERR - - - - - 863, 423. 22 100. 00%
EFRIF S - - - - - - - -
AR SR - - - - - - - -
HATES . - . - . . . -
KIRUEF - - - - - - - -
T E S5 - - - - - - = -
TEIRUE S - - - - - - _ _
RIS - - - - - - - -

38 T 340 BT



R _EAET /N ETE BHE 2016 2L FE SR E

HRITUES - -

IR f f

AR T [ - -

g : :

PIEES : :

VORISR - -

10.8 HMEKRFH

F5 NI LR 77 e PEE H
1| EFME /N 2016 4F 1 F4R | PEEFESRR. B 2016 £ 4 A 20 H
EHAR . F IR
2 RIS HESINPETE | PEIEER. L 2016 F£ 3 A 31 H
BATNANETHRATERSHERE | IEHFIR. IR
ETE S A S
3 HEFR A FR NI 75 B R A R ENEZFR . B 2016 4 3 A 29 H
2015 FEFEHE IEHR . IR
4 HeFRAA G FUEHR /N ETF BCR AR 4 HENEFR . B 2016 4£ 3 A 29 H
2015 HE4F S 2 47k IEHR . IR
5 AN SR | P ERESHR. L 2016 43 H 9 H
1ESC 2016 4E55 1 i WEHR . IFERER
6 FAERNEREE R ST | P ERESHR. L 2016 43 H 9 H
HEL 2016 4F45 1 Ik TESAR . IES IR
7 ERMIESEHARAT LT | PEIEHRHR. LiE 2016 43 H 4 H
FFRES R S HAE R 2 | IERR. IESRA R
R BEIEI A S
8 | MERMEGF/NEEE 2015 SEEIIZE | RENFHRMR. L 2016 4F 1 A 21 H
FE Rt EHAR . FZEIHR
§11 HEHFEZR
111 FEXHFHEZF
1 Hp EIE WS S kv L IE A /N3 5 BT TSR B0 25 15 08 2 S e i 4 B 4R 1 A
2« (RN B R TR BOE R i R S R & R & 5 )
3¢ (EAEH/NE RS B BGRB8 3 S B R S S U 1)
4 (AR N 5 BT R BIOIE F 35 5 3 S BRI AT )

39 T 340 BT




R _EAET /N ETE BHE 2016 2L FE SR E

5. FEEEB LG BURHLAE . B LR
6+ AR /NS 5 BT TR R BOIE S 5 B8 R S A

11.2 FRGE A
TR AR X AR 1199 FiE KRB A 3 1 5817 |2 L8 NERT
11.3 BEFR

R BB A R 2 A ), AT TARILE e, WS EN A AN, A
KIS EHNERAmESEHAR AR . BPRSHAL: 400-888-0001 (HKi&FH) 021-

3878 4638 /Al Mhk: www. huatai—pb. com

RIS G IR A A
2016 %8 H 27 H



