FNNVARAZ 2 BT I TR B &
2016 SF38 4 FRERT

2016 £ 12 A 31 H

s

SEHN: BEESEHARAF
SEE AN R BT IR AT PR 2 7
HiEHHEM: —O—tF—HTILH

= b

i



/NP AR SZ 5 RO TGS R Bk 2 2016 5 4 TR

§1 EEHR

SEEANREHRS LEFRIEARRE IR ERICE. RT1E
IR BCE R, R A A B LS L YRR I T S8 B M AR AN ) ST T AT

B N EEBRAT RO A R A AR AT S SFAE, T 2017 4F
1 17 HEZ 7T AME RIS fabr . ERAR R A A REFAZ, RIE
BENBEAAAEREICE. R SPERRIA B B oRE .

RSB HNA&E OESER . SR S FINE A HEE &5, HA

TR & — E JA .

BEME A GOFAMRE IR RTINS, B e stk

B AT 20 () e A 4 B FR S B S o

ARAR A I TR R R T

AAREIH 2016 £ 10 7 1 HiEgE 12 7 31 Hik.



/NP AR SZ 5 RO TGS R Bk 2 2016 5 4 TR

§2 FHEr=HmMEN

B4 RIFR 5 /MR ETF

PN TR /iR

B4 F A0S 159902

A oA 159902

S S (e A5 B

Fea R 2006 46 H 8 H

e 7 AR JE 4 4 20 301 776,897,977.45 4}

5 Hbx A PREFARIIAREL, 1B SRR 2 R R
wERAME.

5T AN RIS FERBUGEEEHNE, B2 R
(3 0 ) P P52 L o, B A o ) e 4 i 55
BB G, IFRIERR T U 0 I S A
(RIS 2 T EAT AR SL VR BE o ELAE PRI ARR R 17 10
(I A R4S SRR 2 s
(RO S, 4 A HE AN P T A8 FH A A5 2
JNEBHATIE M B AR

b2 R ik v ARHE G (R B LU v g o /N A VAR AN A% 4R
.

JRUBS ST 28 AT REELRBCEEE, W S5GE S TRE

. HEESSRMNGES. ARSIk
KOS, R0, BRI W
AINAVAR T bR B L, SRR 4R
56 5 v 7 o
A T G A T TR
rf [ g W ARAT IR A B 28 71

§3 EEMZHIFNELS R ERN

[
Sl g
I
hez
p

i
o
i
—

3.1 FEIMS$ER
Bpr: ARG



/NP AR SZ 5 RO TGS R Bk 2 2016 5 4 TR

FEM K FEh & WI0164E10H 1 H-20164E12H31H)
LA 2 S A 2 -14,523,693.59
2 A HIA -111,291,062.37
3R 5 J5 4 4y BUA T ) -0.1406
4RI G 587 i 2,417,903,308.47
SR EE B B 3.112

T OFTR IS SHEAR A B RAT NN 5 S M T, 1 N8 5 SLbr
WL G K EAR T BT A

@AM LB R AR S S AR RN . B Ias . HpbloN ORE A i AR sh ik
ai) FHBRAESR SRS HRAL, A BRI A C se Bl in A 24 se i E A2 sl et -
3.2 HEEFERIN
3.2.1 HES M BE K AR RO [F Y St b A R v A A e 1 LA

ZELLEL 438 L
e | s | EAELEC [ LB

B B o W | RS RR O&6) @—®
K PR 22
*O ® £SO HE®D

TE=4H -4.51% 0.81% -4.59% 0.82% 0.08% -0.01%

3.2.2 HHEEE AR LRI G B R THAE I KR AR S S5 [F L 5t b s Ak
HEI o 2 AR B Y LA
HNAEAR 3E 5 B IR i 4
0 B A K R 5 L S LR A i 2 R 7 o o L
(2006 4 6 H 8 H# 2016 4 12 F 31 D)




/NP AR SZ 5 RO TGS R Bk 2 2016 5 4 TR

500.00%

400.00%%

300.00%

200.00%

100.00%

0.00%

-100.00%

2006-6-8

2008-7-8

2010-8-8

2012-9-8

2014-10-8

2016-11-8

— B MRETF — itk F A i

§4 BHEAMRE

4.1 BHELm (REELHE/NA) A

w4

55

FEASE G M5 S 2B

AEHAH

BAEH

EZF Atk
FRR

]

i

AN
2SN
HrE

31 24 1l
R

2006-06-08

17 4

fifit. 1999 £ 7 H

PPN =B g iR E)
FRAT, EAEBFITR .
e R AKAIE S S
SHELFPT, M
HUF T R e e
BN, AEE AR
WEHFR R RS HESR
HEhH ., FE TS

EIPSELSEE N

cer

=K N B
EF

]

G 2 @ Pn f

T ED B B

2016-12-01

13 4

EEENE SN 3 T v
W AE I & IR 2 B AT
FR, R RAIESR
WA 4. 2006 4
2 AR R 4
HARAF, HEEH
RS L)
H, FIERMEA S
LD G =R A
EHHRTEEEES
(2016 4E 1 H

29 HZ 2016 4E 3 H




/NP AR SZ 5 RO TGS R Bk 2 2016 5 4 TR

28 HiHMmED 2%,

e O ERITHE BT, BT H IR A5 4 B A M B HOAT S H IS

@IUEFE ML (8 SGE AT 2 GIEFRAE MO A BB B T2 FIAR S RE
4.2 EH NGRS TN AT S 18 VR S A5 1 L ) 15 B

WEWIP, AEESEEN B (RN R EIE A5 47D
(AFFBEEEH R SBIEFTHINEG « GERRRESEFHEAT A TS
HEFRZEN) o (ESEHEAFITRKEG. HRiEshiiE R 58 22D
v BEA R SGEAEM, AEWSLER . BT, A m A E N
NI BT, RS B R R Al b, AR S A TR
R F G, WA MBS AREA AR5 474 .
4.3 ANFAE Gy T Y
4.3.1 AR5 RIAT I O

ARIEEEIN AP AE N EEN P R SRS, i s sy
AR B RIRAR I R G N A5 7 AAE & R Tk 2 158 55 AP AT
WEWIN, RAFERPAT T GIEFFH T HE S8 B A R A P22 5 il FE 4R S L)
(R RS EHARAF AT GHIE) BIRE .
4.3.2 SEHEZ AT NIL L]

W& AN R RIS HE L DAT N

WEIIN, RHIE RATE S 5L 5 BT AFF S T8 H R 9158 5 iAs 5800 1
FRIAE Gy B ZE S 2 H RS B 5%
4.4 AR5 P 4 T4 58 SRR 25 B 13t B
4.4.1 A5 A A 4 5 B S RIS A 3

ARG ERER AR IOFE B /MRFEE, /N B M RBESR R
WANPELF . B EARERMER 100 RIEEEA K, H 2006 4F 1 A 24 B IEURAR,
PAZRG R/ TT I AR DL, AR /MR T A O fa 8, SREMER
FES BRI TR . AKE G BRI GE A E AL, B 58 A IR AR 1 Fa E0 0 s A
F 2H PSS FEA AL e e I SR AR R A A, AR AR IR R Bt 5 S FOAL R (1A
I EAT AR SR B

|

x
i

=Y

oS

o)



/NP AR SZ 5 RO TGS R Bk 2 2016 5 4 TR

421, EbsJim, KEAGPRMETR, SREMEImE, KEE5R0%E
ZORNIGETE T RRIE BARTIY], SSouiEnm; WK H AT UI4ERF AT IR AL .
E Py, BA A, Tk e, &5 MRS RyE, £
CETNIR S RS2 R LI a2 nAZIECdPN -2l NP IR AL /o S =l wt s S G )
WiEdt. WA, CPLIRAN LBk, SRATAREEBUES, FEHIARA BHRIETT .

W), WA . Tl S A Real Bk, ARSI %S iR
war sl T, WS EK, BRI ERAT . BRI LR £ Rl 4
IR I AR 52 B I WA EAN, B ST B KR m B S R R ik
IR LATAT, Gidrmisn& )i T —HBRRER A, A KT
2 [ElE

BERRIBIEH, REWN, RESIEMITIRER RS ER L, A
FLR BT FH R TBEIE] B R p R B A AR
4.4.2 A5 HINEEE 1L SR I

#2016 4 12 31 H, AEESMHAE N 3.112 76, ARG H15E
SEK A N-4.51%, [FIAF/MRAREOIE K Z-4.59% . AL S AR 7 1 PR AR 25 2
N+0.08%, 545 L At B v = A 5 1 2 R Rl H RSB AR B L FR A i
Yol G NS 2 7 A R TR A o
4.5 EHAX MGG UFF5 135 S AT b 34 0 ) 22 e 2

JEH 2017 4 1 Z=FE, EPRTH, FominE 2t Eirdm. tHRg5m
AR AT 75 B A OGE, 1T 58 BT — UM IR E A S [ e BRI A 1) J5
G INA 5 S5 &R AT E . ERTHE, TS gEReragk,
WU 22 4k 82 TP AL M SO JC HR “AMERR 4730, RG] 55 o A
KL IeHErt: W BBRRRG ERIRA N, T BRI R e R . ik b,
200 T REAERE IS R IMEAN IR B PR, 3477 AR SAAFAE R 2 A i e 1,
HEHE TR LR RIBCRIE RS, TP E G, did Rk e
EICPRBAEIEE S H . WREFF SRR T BRI VA SR H T,
T 3 BRI SR AN AT 15

H /AR B2 B I () R AR A R K R N, (BB 3 T4 1



/NP AR SZ 5 RO TGS R Bk 2 2016 5 4 TR

AR /IR PRSI, R IMRUBEER BBV EA S BOR . 34T TG 4k 5
A A e S P R Al 1 P MR B R 72, ASEBIOA BB 3 SRR B B Wl s %

oAt AR FIHL 2 (%58 H Ao

PRSI IA NEE— SRR E 1, ARG REEFEITEE

HeEHARAR “NEEERER” ey, st $HIH©ZE, 9
FUR ST N EE G A AR A N BORH], FasE 1 Bl

N
o

NBE S B HHEIR T LT A s e

§5
5.1 REMIREE & T H A

BREAGHRE

6 T WIE B AT G A N B & B i E B S TR K
kAN, AR e R BLESE A TAF HE S HRa AR A

G NRMIT

B MBI
s 55 G E;z(;fm
1 ETE A 2,344,586,263.81 96.87
Horpr: 5 2,344,586,263.81 96.87
2 ] AL 2 4% % -
Hrr: iz .
B SCRRIESR -
3 Esnl ks dris -
4 G AT A R -
5 SN I B 4 il % -
Horpre SR R 1) 3 N3 B < i Bt )

7=
6 BATAEFR MG AT S5 25,822,356.72 1.07
7 Hofth % 1155 7 49,861,734.53 2.06
8 &t 2,420,270,355.06 100.00

T BB e E S R B AR A E S H

2 R HIARALAT W7 SR B2

Vit

ERERAL: NRTIT

~ b3 B IR E L
> F ] 4 KR N A A
v e =3 Ny IR Wl (%)
A AL MR, H. dlk 16,274,275.82 0.67
B P4 -




/NP AR SZ 5 RO TGS R Bk 2 2016 5 4 TR

C il . 1,567,441,027.04 64.83
D B . R BRI R, - -
E a4 80,584,392.01 3.33
F it el 76,120,928.20 3.15
G RIS B g AT B - -
H 115 B - .
I FEAER . BAEAE BEOARIR S5 258,275,207.52 10.68
J a4 189,916,957.03 7.85
K J5 il 28,299,764.20 1.17
L FHL BRI 55 AR 5511 69,845,951.10 2.89
M RF2ERIF TR AR 5l - -
N IR A 2 e B i b 19,929,286.84 0.82
o) JE BB SS B B AT AR 45l - -
P HE - -
Q PRt TAE - B}
R Ak ARE AR R 37,898,474.05 1.57
S oh - -

it 2,344,586,263.81 96.97

5.3 ARG 2> Fe O E o 5 B 13E FL 9 R NHR e IR -1 44 i SR 450 B I 4
GHEA: NRMIT

| R | mEAR | SR N Rl
tefl (%)
1 002450 FRAS B 4,368,623 83,484,385.53 3.45
2 002415 R AL 3,478,373 82,820,061.13 3.43
3 002024 TT R 6,648,116 76,120,928.20 3.15
4 002304 P A 971,407 68,581,334.20 2.84
5 002673 PaHBiES: 2,657,384 55,193,865.68 2.28
6 002142 TIRIT 3,027,916 50,384,522.24 2.08
7 002202 B REHL 2,926,954 50,080,182.94 2.07
8 002736 S 3,190,233 49,608,123.15 2.05
9 002594 EL WP 3 972,886 48,332,976.48 2.00
10 002456 Y€ Sin 1,367,388 46,874,060.64 1.94

5.4 MR WIARIZGT dhFh o R 57 5 BT AL
AR IR RFFAT 77

5.5 MR HIARTEL 2 SOHME 5 25 8 B iHE LU R/ INHE R BRI 4% £ 7 2555 A Al
A AR IR RFFAT 77

A
=




/NP AR SZ 5 RO TGS R Bk 2 2016 5 4 TR

5.6 R HIRIG A SO E b 2k e B AHE EU BN HERR IO T+ 42 B SCRFIE SR
BeE A

AH AR IR AR FFAT B SCHFIE SR
57 WAEWIRIG A SO G R e B E FL I N IR A B e R R

|
ARG ARG RRFFA 2R

5.8 A WAL 2 SOHME 5 2 e B 1 HE LU BN HEFP B A A% BUIER 55 B Al
AT AR IR AR FFABALE .

5.9 il WIARA S GBI BRI 525 S 1 DL v )

5.9.1 R IR AN S H 0% (0 AR 91 B fr Qo M0 2 B 4
ARSI AR IR TE AR I B2

5.9.2 ARG AR TSR BUR
ARSI AR AR TC AR I BT 2

5.10 W WIRAT: 351 E U T2 5 16 Bl i ]

5.10.1 A E 5 b2 #% Bt ok
AT S AR S BA AR T [ A5 A B %

SAR IR T B G B 505

5011 RGN, AREEHEERFRETFTEHIGEEENMER, RIAE
A BRI A UE SR 1 RAT EAARAI H IR I 0T SRR A, BAE R Y )
HAr—ENZBATHEDT. ATTRIHE.

5.11.2 S HBTIAT A2 R AR 2 4 5 [RDURE 1) 46 B I 52

5.11.3 IR A 2% 30 55 7 44 B

A NI

5 LR S
1 FHIRIES 72,499.94
2 ISCUE Z5 5 Sk 49,783,329.01




/NP AR SZ 5 RO TGS R Bk 2 2016 5 4 TR

IS i A -

N &IPSS 5,905.58

R i

Hofth SR -

FEEZ -

0 ||| DN W

HoAth -

9

&t 49,861,734.53

5.11.

5.11.

5.11.

4 IR FFA AIAL T 56 30 ) ] B oo B 4

ARSI AR IR AR RFAT AL T H B ] e e f5i 7

5 WK AT 44 ISR AR AT AE T 2 PR DL A 5

NI AR R AT+ 44 R A AETIE S IR TS DL o

6 BB AL AR B A HAl S 7 iR e

Sl Lt W) S s T Py S RS e g T Pl T = ey P

§6 TTHAZESHHAS)

HAL: Hy
AR S A B 804,650,147.03
ARG S BE 4 5 R 4 i 182,933,069.51
P AR U 4 R B [ 73 51 210,685,239.09
AR JAHE G T R B A
AR A S AR FE A B A 776,897,977.45

7.2

8.1

§7 ZE&EEANCHEARERFAEESHENR

B NFEA AT S 0 BT Z) 15
3 e NGB H BT B S 3 AT SIS
LG N 18 H AT 38 1% B AR 458 5 W 4

3 WL 5 BN IE F A B e I AR S i Ol

§8 HMREH PSRN HMEERR

A 3 P9 4 1) T LR
2016 4 11 7 12 HRAT KR T Z1F /MR 2 5 BT T da ik 437 71

WALk 55 1 2 5 o

g

2016 11 H 18 HEMEERESEHAR AR KT

B
=N

EH. WH SN

CEEVNAY SN YN DN AL R NIF i AR L NI =

10




/NP AR SZ 5 RO TGS R Bk 2 2016 5 4 TR

2016 4F 12 7 2 HRA A He 48 FAT B 2 7] O T3 18 v /Nl AR 5E 5 Y
TR SR SR A

2016 4 12 A 24 HRATHEE B 88 A IR A 7 5 TRt/ 22 25 7
TSR B 6 HR L [RIAR I MIE S 2 F] R A
8.2 HAhAHKAE B

HEEGEHARAR BRI T 1998 44 H 9 H, 2&rh EHE R SR
MEHEEEESERAFZ —. AFSEREIS, £, B FII.
S R AU TTMANE B AR, RS WYL BERATAR.
AT REMEE RS E BN T ES IS BN it QDI &
SEIN. BN R ETF E&EMA . BE Rip kil ETF B8 8 A, it
Wi 5 FEES HINESEEA . HHEAFRERARGE SRR ERATE, L
FRFE R PR PE BN RIS SRR, BT A 2 E it RQFI A4
RN, HEIEG RSSO E 2 ESERARZ —.

s

i

MSCI HH[H A & ETF. X HilE 500ETF. X EilF 50ETF. 5 rh/Mi ETE.
HHH P ETF. H£ 2 &/t ETF. H£HERZ) ETF. £EE4E ETF. L@
A4 ETF. #E5 _EAlF 50AH fRikfe% (LOF) AUEERL ETF, WD T B
R ek QNG o 1= G WA 5 = £ G | 1= - QNN 2 | N TR K = B 3 T e E

ERPRSTH, 428, REESEREURPTRATH, BHRER
FUE R ERIMERIR SR (1D RREFMEX, NE IR 4
BRI R 6, #BIE S () AW B S RS, BN EE K
K AR R B BhhRe, AR EEEINMESE;  (3) JFRE “nbAEA
TAF K . BEEZE CUEMRIERE” « “2016 75 WIEE RHEK 27 25553,
NE R R RS

§9 BENMHEX

9.1 &#EXMHZ
9.1.1 HEREM SR & LR

11



/NP AR SZ 5 RO TGS R Bk 2 2016 5 4 TR

9.1.2 (/N 5 RIS E B e &G F)

9.1.3 (/AR AE 5 BUTF G IR B AR E )
9.1.4 EAE A

9.1.5 FeEE S5 AL B

9.1.6 FEEFEE NS TR AE. B,

9.2 fFjtHh S
T AT R PR/ B 0 N .
9.3 &k

Bt n] B0 e BN/ B e 308 N IR I b 2% & D w6 &S0 AR SAT
ARG, v Al A B [A) OS2 2 SR A SR A A BUR DA

HRGEHARAT
—O—t#F—H+NH

12



