5778 YR 300 FRHRAT G 5 RIT TSGR BOIE = BT R 4 2016 R4 3 TR

5 71K P IR 300 E4RAT &R 5 B GRIB BOE S B B &
&
2016 £E58 3 FEFMRE

2016 4£9 H 30 H

BEETHEN: GHEREEEHARAH
EEREN: PERBRBITRODABERAHR
WEZHHY: —O—NE+HZ+AH

1 0i3k 11 01



Sy 77K 300 EARAT SR 5 BT R BOIE S % B 5 & 2016 458 3 /AR s

§1 EERR

HE NI 2 JOE FORIEARIR S BT R E R 2 1% SR
B E IR, B S RN e B R AN ) S T AT

FEEE AN E @ BRAT A A PR A AR A FL G5 [FHE, T 2016 4F 10
A 21 HEZ 7T AME PR S Habr, SEEMARRASRESAS, RIERE
N B RRICER. RS i KR .

B R LAWCSAE L B R S SR N B A IS R & 0, (HAVER
WEEE S —E B .

SR S ARE IR REI BRGNS, PR E/E 3% sk
T N 240 ] S A < IR AR S U W

AR A I 25 BERLR T

A IHE 2016 4 7 1 Hikdz2 9 H 30 H k.

N

§2 EE @l

e 4RI 5 )75 300 HE4R ETF

K4 F AU 512070

A2 gAY 512070

S (S SRR (ETF)

He A A H 2014 46 A 26 H

Wt AR S M | 672,159,897.00 17}

S AER SR IREEPRIOTREL, 8 R PRI i 25 5 R PR R R 22 1)
/Mo

PR R ANFE G BRI A S, W58 A 4% B FR I Fa 4L
[ ey I L ke B HA T A i FE G I SR 4 B AL,
AR 148 et I B A 1) AR Bl EAT AR L 1
B, BAERFFRIE L 38U & T S 2T TAR)
FEBORAR B, 3 4 B K R A 48 s




Sy 77K 300 EARAT SR 5 BT R BOIE S % B 5 & 2016 458 3 /AR s

ARG R G B, DAk B K B AR 195
B H

b & B UK 300 ARERAT b AL

JRURSE AL 2 A A A R BCE R A G, POYUES 5 FUM R 23 /KT =
‘ Wi, FipkESRMmmgike. A%
SNTREN R, FERM S R HVAREAR 1T
BRI, BA SRS AR T 4L 5
[ AR WA AT

Gy ik G E AR AT

o RS B ARAT IR AR A7 BR 22 W)

o

i
& | &
oo
ul
>~

i
e
>~

§3 EEMFMIPMESHFERI

3.1 EEMFH

HhL: ARG
T B S FR bR s
(2016 47 A 1 H-2016 49 A 30 H)

LA S s s 19,442,077.69
2. ] 37,370,774.43
SR T P15k < A7y A 1A ] 0.0551
4RI G 587 1 1,118,623,578.52
5. IR 3 03 A3 E 1.6642
e LATIR GHEbr AN IR NN 5 541 & A, Th N

JH 5 SEBRUS a8 KT EAR T B s 407

2 AW SR A Fir B S AR BN . BRI . AN CRE 2 ey
ARSI FIBRAE G 38 F S AR, AIARIE AR A O SEB R i E A A 7o
IME A Z Y 2
3.2 EEHEFRIN
3. 2. 1AM EHE SO BUFE KR K R b 57 HBEE i 28 F2 1 H

b
w
=
-




D77 B YR 300 RHRAT Sl A8 5 RITGRIR BUIE T 5 BT 2 4 2016 455 3 T/ i

N
s |
s || o
g | wmomm |
BB Khr | | WEx | 060 | 0@
KEO | sk |
iE2e) b2
®
@
3S =/
J}%%# ! 3.31% 1.05% 1.46% 1.06% 1.85% -0.01%

3. 2. 2HE G H FAER URES B iHaHEEKFERF) K H 5 RS B
W2 R AR F B LL
5y 715K 300 AEHRAT & AL ) B TR BOIE F 4 R e 4
BUHE I K R 5L St LR HE N R 28 10 g 2 A H o0t L 1
(2014 4F 6 H 26 H#% 2016 %9 H 30 HD)

202.06%
161.85%
161.65%
141,44% V /
121.24% )
101.03% ) : AT
B0.82%

600.62% |

40.41% o

20.21%
Y

ey
0.00%
2014-06-26

2014-11-10 2015-03-28 2015-02-13 2015-12-29

|— 87 %PRs001FRETF — LEEE|

2016-05-15 2016-09-30

T BEESEFRAENEREWAR, EemFurE KRN 66.42%, [FHHHL
b R N 75 N 67.88%.

§4 EEANRE

4.1 ZEZE (REL&LE/NA) FH

EARFEEHE LM | B
w4 HR 55 YL
IR Ml

M
N
=il
pi=
-




Sy 77K 300 EARAT SR 5 BT R BOIE S % B 5 & 2016 458 3 /AR s

FIREW | BAEEY | FR
AIEEHRELH., BTk E
A DO AR B AR T R T
SIFEEZTR . BT [T 1
300 JE4RAT A< 5 R ik A, BATRIE
FRBCIE R R S e & F W AT
e, 51k PR 300 Consumer
2 5y BT s R HO ke ik Credit Risk
b A i S B S 15 FH R
S 5T IR E TIRBUr JiE %ﬁ)m Hex
e | FRERSHIHESEE, 57 M| 3 44
A spsammmmipsg | 002 L g | mamae
N REEMEESH, HUTIET SyATIm, 2
iIE 500 A2 7 R s X Fa Bk G4 H B
HRREENEEEE. 577 M, &%
ik _FAIE 50 FR Ao JOE SRR B M, HiA
REMERELT. 5 kiR REEEHRE
300 P& 24 LA 5 BT 45 PR w47
BOUF I S S A 2 R BB
5 F7 1507 300 A8 55 BUTF 232N
R EIEH R R S
3 42018
W LIBARRITIR H IR NS S RIAENC H, “BARHIE A A S5 E 1#
HEH
2.AEF5 M 87 SGBEMATIE 2 GIES5 b MK N 53 B4 B B ML) B
5E o

4.2 BEANREPAFEESSEERFEHB KA
AARTEIIN, AIESE PN T GEFRRTR S
g A FE. B S U B B R E, RS T

VR A R
Wi, BUET

HEBREANNRE, AFWEEM . BYRUR ST RIS BAE F 2R e 58, 1
PR B RTSE N, NS HTA NESR B . ARG N, Eesfk
EEAM, TEIE SRR AR 2 AT .

4.3 AP HT YN
4. 3.1 52 Zy il BE AT 1 L

AR 4 PN B I A A VA IR B SRR SRR . A S iR
2, PLACRAT S W TR AR AP R B A, I SER TR 2 ik .

&
(&3]
=
H
b=l



Sy 77K 300 EARAT SR 5 BT R BOIE S % B 5 & 2016 458 3 /AR s

ARG NHUIE T P P43 B AR AR B 3 % % 1o P A R B AN R AE 5
fill

&
5, HEMZGPATHATI AT G, PABEIRSE . s AR S 1E A
ATHRAMEEAFE N, BB 5 RS AV G, DUR AT R AT X}
RIS . RIRE A, AP 5 H AT B R
4. 3. 2 F 2 G AT NI E T

KIREWN, AFEFERRAES 5T AN S, FHRKR
0138 5 RO L/ B BRI AE B il iR 55 2 H SO &1 5% A8 535 H 1 Ik, N
AR 5 T DR 2 S T R LA A A R AR IR IR 122 5

AAREIIN, RKRIAEEEH 7] 5T EORN AT 5 AR i 5k M 7528 5 o
4. 4 &N ES B RIS AN SR U
4. 4.1 RS P 4 1 T SRR AIE A 4 BT

VR TR bt K BOR MRS, 8 g 0 o 1 5 58 e A LA PP [l 7
) JF AT LRI BR )T =S, 2016 FE == E N EMA T E M, &
P2 A R 9 H e EHE L PMI A 50.4, 4iREsfiZ By, Hab
TIEPAESR B, 3 A S A LT o AT 3 = 22 B L i n 2. T3
FATHIEL, [RIE S8 B A PR BUR SRS AR E Y BT, 5803 KUK
PR BARTIITE, A BRTTIHSSYERE —FE USRI ERERB ST, B&=
BRE FUEZRTE LA BT 2.56% W0 E o FE XK T T, RN R, ARZREEY IR 300
FEH Bk 3.15%, BINVARZETE Tk 3.06%; ATV AT, EHME. BN, K
RIS . Pt =St = P\ BEAR AR BRI B T, THENL, (R, A EE)E. B
AR AT . R YR 300 JRARAT SRR £ ik 1.46%.

WG N ARZE SN B, EHED, ROV ROETES SR, REFE
SE MIFE BB G, 7 g KRR 1 RN 3 & R AR BN, B B AU
AR B ks e A ANl /D PR R 72
4. 4. 2 A5 W FE S DL S R I

BEREWIAR, NIESHHFEN 1.6642 75, AR WS HAHERE KN
3.31%, [FIMDSREIEHEI R N 1.46%, HERE WSS 1I9E N 0.03%, 4F
ERER R 2 1.009%, & T ARYI7E A R FLE 1 B AR 16 B2 Py o



Sy 77K 300 EARAT SR 5 BT R BOIE S % B 5 & 2016 458 3 /AR s

§5 BHEASHE

5.1 EMARESFH=HEHEL

5.2 MEMRBATIVHRHBREREHE
5.2. 1 REWRBITWHRFIRABRERKREE

B 4 B
FF5 i H B O
LBl (%)

1| B 1,111,018,534.30 99.21

Horre JBEE 1,111,018,534.30 99.21
2 | e AT - ]

Hrer: i - -

B SRR - )
3 | REEERE ] ]
4 | GRRATA ST - -
5 | ENREERHT - -

Forbr ST R0 £ SN IR 65

e e ' '
6 | WATHFMLGHEN &6 8,818,627.87 0.79
7 | HAh g 37,293.29 0.00
g8 | &it 1,119,874,455.46 100.00

e BRI B IS PR B AR G, T 5.2 BE THIUA B TR
B

AR Ak

~fehrE (o)

SE TRt
EEEE] (%)

ARG AR L Ll

B LRk

C [filli&l

501,660.92 0.04

N4

L T RUROKAE P R

#
=
H

=



Sy 77K 300 EARAT SR 5 BT R BOIE S % B 5 & 2016 458 3 /AR s

O

45,750.11

0.00

R AN

32,547.63

0.00

ASEIEH . AT IR EL

T | M |m

1 AR

]
15 BAEH ARG BRI

232,158.54

0.02

B4

1,110,206,417.10

99.25

Dl

A B AN R 55 AR S5l

FBHART FEAMBAR AR SS.

KR BRI A SL K

D

JitE

N4

R RS BRI H AR AR S5

HAE

PAM2TAE

b AR E R R

»w | |O|T|0|lZ2 |2 |r | X |«

Gt

it

1,111,018,534.30

99.32

5.3 MEWIRIEA SMME b S 7 13E LLFI R/ HEFP BT+ 42 BRI B B 40

P o g

Fa | REARE | RELR HaE (B nRWE o) Y AE LA
(%)

1 601318 o ] S22 7,941,313 271,275,252.08 24.25
2 600837 B IESR 5,932,287 94,382,686.17 8.44
3 600030 R S iE S 5,770,098 93,013,979.76 8.32
4 601601 S ES N 2,304,281 66,248,078.75 5.92
5 601688 HEFRE S 2,394,443 42,980,251.85 3.84
6 600999 I E 2,129,010 36,597,681.90 3.27
7 000776 IR 2,169,602 35,516,384.74 3.18
8 600958 R UESR 1,936,038 30,647,481.54 2.74
9 002736 EEiF4 1,803,460 29,721,020.80 2.66
10 000166 B T3 R 4,411,058 27,613,223.08 2.47

5.4 HMEIREFF WA RNGFBRRAS
RIS AT ARRFFA 77
5.5 MEHIRIZA RME 5 ST 13E LB /MR RIET 42 27 8 3% B 40
AT A IR ARFFA 557

L

8

Bt 11




Sy 77K 300 EARAT SR 5 BT R BOIE S % B 5 & 2016 458 3 /AR s

5.6 IMEFARIZA RME LTS = 1#E LI KN BRI 148 B P2 SCRFES
B EAA
AT ARG AR AR R 7= RIS
5. TIREHIRIZA RHE SRS H = RE LB KPR L R &R B
il
RIS ARG HARARFFE T8
5. SR & HIRILA WA G FEEFE =B E LB K/ INEEFF AT L2 BGIE 3 B 40
RIEG ARG AR R FEH BUIE
5. IR EHIRAE SRR MBI R GBI RH
TG AR AR AR R AR 12
5. 10 & HAR A E SR 5 E R 5 B0 ¥
AT AR A AR A [H A 12
5.11 BEAEMEME
B. 11 I ARGV AT -1 4 UES 10 R AT A ARG H IR IS 3 T 1 SL R Y
SER S ik H AT — A Z B A TR BT ST T .
B. 11, 2 AKE G B U (Wil 44 BT B0A B8 A 4 5 TR R0 11 48 B R S
5. 11.3 HoAth & 15055 7=

] K e )

1 FHARIES 35,820.34

2 L ICIIE 279 K

3 IvLbgiieil

4| pocR g 1,472.95

5 o2 AT FR K

6 FoAt ST

7 R o
8 HAth
9 &t 37,293.29

5. 1L 4R 5 IR HF AT O AL 54 JB YT m] e i fo 5 W A
ASHe AR IR AR R AL T H I e iz

9 Tidt 11 |




Sy 77K 300 EARAT SR 5 BT R BOIE S % B 5 & 2016 458 3 /AR s

5. 11. 53 JAPR A+ 44 I SR A7 AE AL 52 PR G 0 F) b P
AR AR AR T+ 44 B SR TP A AE B B2 PR 1 DL o

§6 JFHAZEGHHES)

AL Ay
T S ST 4 0 A 687,159,897.00
5 B S 0 FR A 4 30 15,000,000.00
e i A I 4 i B (B 47 A0 30,000,000.00
et SR SR 7 AR B i A
i T S AR 8 A B A 672,159,897.00

§7 ESEHEANEHEAREREAREESHER

71 ESEHAFELESHBRINFLR
AN W P LG AN AR R A S B
72 EEEHANCHERERERFELEZSTHAH
ARt WA BRI A TR H . JElR] . SESRATE G A7

§8 ZBAEXHHER

8.1 &#EBEXMHER
1.7 EE WS S A% HE 5 07 18R 300 AEERAT G Rh A 2 B i e Bk % vt 3
G5 NS

2. (G 71K R 300 FEERAT SRk Ar 2 I AR BOE SR R R S S A HD;
3. (78R 300 JEERAT SRk A 5y R IF A A8 BOIE S B 3 SR VL)

S H S TS AT A E LU
8.2 TR
J N TR X BRYL BT R AR 2% 30 5 ) M 4RAT KK 40-43 #% .
8.3 AHEHR
P T ED I R a2 ], B RT 4 T AR BRI S A

10 itk 11 7




Sy 77K 300 EARAT SR 5 BT R BOIE S % B 5 & 2016 458 3 /AR s

GIiit B BERRAF
—O—NEFAZTAH

i i}



