2016 £3F 4 EREWRE

2016 4£ 12 A 31 H

HEBEN: BRESETEHAERAF
EEFEN: TEBITROERAF
REZEHBER: 201741 A 198



VB R R IR 2016 FE4E 4 Z=RFR

§1 EERR

FEE AR EF S LEFRIEAR RS TR RRICHE. RS EE iR,
FEXTFL YIS HER R e B AR A ) S DT

FEIEE NSERAT RO AR AR REAEE S FE, T 20174 1 7 17 HE& T A HKE
TS TEbR . (HERIABRA GG TN, REERNEMMAEERICE. RSV
KR .

G R LA F L SR S R 0 AN IS AR B W, (RN RIERE S — s A

HE M A GIEAREHARRIL, SH IR, BHEE (EE 3 Sl LA 4 ] e A
e EE AV LR

ARG I 55 B RER W 1T

AAEWIE 2016 4F 10 H 1 Hig% 12 A 31 Hik.

§ 2 EEF RN

FE G HRR VA ORI I S
55 A 320022
R (S LT iR
HEE&EFEMH 201543 H 30 H
i 5 WK I 4 A0 AU 946, 550, 300. 00 4
A IEIS IR NHE A2 48 BA KR R AT LA BT
EPAN=R AF, SpEHATEAST KRR 5 N AR K,

JI4 SEBUE B B R AR e G 1

RIS TP RIS G EBENMB TR, R ST
RPN e g0y i o e O A E = N T il
MRS, [FIRREL “ 8BRS R E AT B SR
W, FEAT R RS (RT3 T, SEBLEE G B I YIRS E 1Y
fH.

1y KRB e B 5

2N e S g SR S A28 8 7 P B AT SR B 7 C B AR 25 B
PO HCE NS, MRAE IR B AR AL, AR 57 e B IR
FasE MIRTIR T, BT RIS R E, /) s AL
PR IR AE AR S — % TR B T AR US54 5
2 PRI TS

A GRITREEHAT T 6, IR RGN
JHER RN, W TCA T AT, R b i A% O
WA, kA

3. FiTFHHE AN

ARSI GBI R E LG BUTEBCR. WBUEOR. Baish it

o2 0 12 W



VB R R IR 2016 FE4E 4 Z=RFR

SERCM T SR A ) 1 R AR I, 4558 97 AT
ULy GRE TR R ANGE RIF Z A2 s s, R
B e ih 2 B AN TF R AC B SRR B SRS, HER 6T
WL e, DR A B R e «

4, B SCRRFUES R SR

ALFE AR K S FRIE SR (ABS). 15 HAP Bk S RHIE S
(MBS) SEAE A B SCRFIESF,  HE i 52 2 B A R,
BIETIAAR . RATHA SRR I R R . SRRl R
R REEGRIRND T LIRFEAT A Z, FFABIR 5
R RIS TR RENE MR, VR RO E .

5. BUIER BT 5

AT g BHE I ME R LS R A 52 5 s <5 o 1 D9
BOTESEBE T R, JATR S & B S5 RO s HB R, K5k
o a A KU e A 2

6+ JiAE I BT 0BT s

ARHe A AT B AR W BTG, KR RS BRI U, DA
WREDVEZHEK, KRS 5K b5 2,
RS T AU S T I AT A AT 7L, 455 Idr I Bt
(5 A A R LA B A AT, 5B B ™ AT LA,
i % S S B RS R AT E R R A

ARF g ST LU RRAE )R 300 FRECS FPE & R EUN

MR AL, E1s 0% U 300 $5HCH10% X FPHE & f AL

s IR, R T 508 (7
RIS o VB AT o, ELAT T U B U RS TR

ESEAA e TR AT

LA SRR A ]

e R R NREERE RS 5 BT I IR BOE SR R R R &7 MG & FARH Jy 2012
12 A 10 H, 20154E3 A 30 H (WLt iisig e 2 RIE R IR e e A F) B, W%
IR SR SE 5y BT TR AR BOIE S R R IRk 7 e “ W 2t FURG e B AIE 4R 1R

géﬁj\” .

§ 3 EEMF I NEESHERN

3.1 EEMEER
Bfr: AR
FEM K fREHIC 2016 F 10 H 1 H — 2016412 A 31 H O
L A LB s 16, 330, 940. 63
2. AR 7,272, 229. 85
3. AP35 B A BUA R 1) 0. 0074
4 AR FE e T 1A 890, 716, 206. 85
5. AR EE A A1 E 0. 941

T O LREE S SR R A EAE R NI 5 2 G 5 00, T A2 s S Bl K1 248 T

37 12 W




LERITI i

i
N

S

2016 57 4 TR

v

QA P At 1 AWM BN . B Fa . HARIRN (A& 2 SeUHEAR Sl as) FHERAH %
o PG AR, AR A ) CL e B s in AR 3128 Fe i AR ik 2
AT 2015 4 3 H 27 H (BFIHEH) #H4T TOHHTE, i ek enHiiEoy 1. 000 7T,

3.2 HEHEEN
3.2.1 AR EWE S HIFEHE KR RH S FHALS LB EE AR 8 R LR

b

FERG KR
©)

KR
FREE®

NE=r e
& EE)

b Z LA A
el bk 22
@

O©)

@—®

WE=AH

0. 53%

0. 75%

1. 40%

0. 64%

—0. 87%

0.11%

e ARIEEHL ST EHAE R 90% X YR 300 FEE+10% X HE 4 iR 4.

3.2.2 BESAFAEMURES RIHHEH KRS KIS FRHNLS R A AR &
B L

33.25% 1

26.60% -

15.95% -

2015-03-30

OB 20 L

b L e e i T
F015-08-05 { |4l m
2015-09-08 { -+
F T [ I [ S
2016127 {1

20
20
20
20

[— v e i

5
4=

Er

A TR R Bl — O ol e L o L o |

E: 2015 4E 3 H 30 H (FH) k2, ARIEGHAN “U it ORISR ANE R R 5 e
MG, ARHEESINLGHLEEEEN : 90%X IR 300 FEEH10% X HHIEA 4R 4L
QOAFEREEHN 6 N, B HAARIN AL G RET T IR T ™ 1 ELIIS AR T 22 5 587 1 80%,

%4 0 3E12 7T



W TSI I 5 2016 AR5 4 FRPE AR

SEHANCAE 10 N2 HNBEATHEE . BRIELASL, 0 A5 AR A 5 At & T0058 7~ B B L

ot
BIFF & & FRLE -

§4 BEARE
41 EELHE (RESLH/NH) Hih
EARBEEMESLSTIR | "
4 R %% T = EH MO AERR Tt B
fd, WA
BEXAEH WA T 7
BT 51 36 A JEFT AT KR
W, HE REFEHARAF,
wOBG Ii 2008 4 3 A%
C & Bh| 201543 H EEFHARAA,
FOR -y e | som 20 A 9 S
B FE A BATHF R E . &
i JiE RIS T CRBhZD,
23 2015 4 3 AT %
HIF 50K 18 I 22 RAIE
BRI ISR,

H: OHALZESZ I KEIR A ES GRS H
@IEZF ML E SGEM GIEFRI AN T 54 B BRIMED) BRSO E 56
4.2 EEAXRE A RESZ/EEH T BB NP

E HE], VAT ORI I R AR SR 4 R AR R BN AR Sy [ (R N RIL AN [EHIE 77 4 7
Rk RHAAIGERNEM, My T Gl R IE R AR R R S R S A ) E,
A T ARNFE BRI . ARESHRBE AR A BIEEIAT .
4.3 NP HEHHRH
4.3.1 A F3 5 B I BAT B L

AR ENIE R 2 2011 ST QIEF IR EESEHAR A FZHHIERFEN) , ALFH
Wt 1 (RS EHARA R A FZSHIE) o $IEATEEOEEN ETRE. GiFH—
R —RTIAE 5 AR E RS, [RINR R B AL BE AT, BRI O
17 ST ST B S A SR A

TBFTTI, A A WOLRA R AR R A G EH IR &G E, R R, AR EH
BRI HALFE HbR . RIS BV AR, @A F R S 1R B0 Rk FEAISE 5 )
FALPE: An AR B, PR R R, RSN, REASEHEX

5 7 12 7



VB R R IR 2016 FE4E 4 Z=RFR

B U EAR MR ST RIALR R 2, A S HAERBGEE A AT LLE Tk, B AR
TERBELELS MM FRFET: AR TR REH TG, B WAMBEE SRS 38 1 1200
FE G KA, FHRBEZT 6 X B i 7 AN 5t & 2 BT TR

RGPATITE, X TN S, EEEHNEREZH RGHRE T AL 56, T
ORI T S IR RSB R BAT BT $8 4, R 2B LA E [l — I st [ —iE % N ik
THFETT R R B4R 2, JE BTN ESR S IR AN, B 5 RS H s XIS RS 5 ik
# E B4 LI R BN S AR A TR — R . AEAIFRATI R SR SE N AT
GG, S 5REZ 0, SEEAGSEM T B AEE, R RIE4S T
BT L. AFTERECHUE S, F RSO JE I S AT 0B, An SRR AN A% A IR, 0
HRIEAZ M7 43 5T 205 1) M E R AT BBl e X TARAT IR T 558 5 . eGP 6 . 5
KA G, HRAGARILNZRGTHEG A LA S O N ERERS, 50 mARAT
A G TR BASHRIN, JRREE “EFE e, AR R R I ORAE S B A A SRAG AT H
ZHHLSx

AARTEIIN, AV 5 SR PATIE DL R AF, AR I S V-2 5 i FEE RIS L -

4.3.2 REX BT AN TN

AIE G T ARG N AR EZ TN AREPARGEHENERNTaHRRAES S
(128 53 BT 3 FE A 1R H I 1) 28 53 BRSE 80/0 ) BRI AT By B ANAEAE R AZAIE 25 2 H BSOS B 5% F 1
o
4.4 WEYAZE SR B RS ZIEST T

2016 TF T = ZR B ARFE TR -7, 56%, LT [FHIS KA HERI, 2ETES A 85N 2
12.91%, H/NICER T 2% 22. 89%, TRBAR Tk 19. 64%, SARE Tk 27. 71%, EiFZEH Rk 12. 31%.
VUZRFE ARG Bk 0. 53%, LT P/ MRIBERMENLIRTE, (Higf5 T Likgsfs. FEJFEEZIUZEE A
JBE A AR O ) KA 55, AR B B fip O RN B XS R B S88T PR TS 0/ - KA AT /N A
ZI]. Fe&AE BRI 3300 N PEAC 7 &6, BEFR, HEEOAN 83. 3%, Gffiiz.

(16 2016 4EPUZRPE, R X IR GEA TP A I, RIMHRR T EEEHFZHED,
e — gL TR . FERG BT 28 AN [E AR S T, KA 3000-3300 fE 1 — I RATIE, fesk
A kgL 50%. FEA 12 A5, SRBMEIIINE 25bp, KA —B& 1A 2 3100 53, (A1 1 OKHE
IrikE . DUZRREE /NI AR WIS, BRSO B R SS . RIEREF AT L2
EHL AMANIRER, RZERATI RS THEN IR -

\

6 7 L1217



W TSI I 5 2016 AR5 4 FRPE AR

AT 2017 T3 AR 50107, B AR RE T iC B s, 0 O B E A RS,
REIE A, PLRAETIEE PRSI . ARSI R “ K OMEIFE, A LN
7S, YLk S ETHRATIE, SRR F N B A e PR AR S R A B R
BEHE . KA T i Ak 25 S5 AT L

2017 FEAERBUA RH VA ATENE, WM 24~ B 5K S0k sk el RO AR R 7 17, A RIBUE
AR 6 AT REAE RO 2 T — A2 B . Bbhh, BEARTTIN R I b G ) Rk Y
K FARM T A PHEIL, 2017 SEEERECAT IV Al REm IR BB sl . hE ST
PRI, D B R BT 25 (S R 1B AR DL, A, ANE AR KRR AT
Ho i BBk R AIEAK R 7. RIE, BRATRAZRELE 4 52 s JE AR A HTIB ARSI 5™, I B iESEA
RIS, JCHRH PRI A 5.

A JTE, BRSO B R NUR A SRR o 2017 SF RSB I E T, SR A,
TS A ANAR BRI A0 rh B et T — P8 K B KA g, P AT 53 7 R A A3 i 5
AT 51 B < ot R ) S5

FAMBUE FINh 2017 SFHIHL 2 2 EAE RS RECL A 1 3, BRI B AT PR KR P e, BER]
BOR RIS NRECERRAES), RIGSHEBHRH, BB AT . 2017 £ PER KK
FEAR YR R B A SRS A B BT AL
4.5 RGN EE KNSRI

BEMRGHIR, AEGHBIAED 0. 941 To. ARG WA HAHERE K FEY 0. 53%, [FY]
A SRR 2T R 1. 40%.

4.6 REHAEETH NBEE ST ETE Y

ARG, AT G R IS — A T H O S A A N A — O NS A&
BPHEIR T LT I eI .

§5 BEASHRE

51 MEHREEH=HEHMR

75 i H &8/ O b B S BRI R (%)

1| BaEfE 744, 856, 691. 85 83. 30
Hrpe K2 744, 856, 691. 85 83. 30

2 | HeH® - -
[ 72 UL 2 $5E - -
H: figz - -

&
~
=
H
N
=




VB R R IR 2016 FE4E 4 Z=RFR

B SCRFUE SR - -
4 | REEBE - -
5 | SRbATA AT - -
6 | EANREEHT ™ 30, 000, 000. 00 3.35
Horbre SEWr = m I i SNk
S ) )
BAT ARG F /AT 61 111, 129, 331. 96 12. 43
HoAth 5577 8, 222, 787. 85 0.92
&t 894, 208, 811. 66 100. 00
5.2 MERIZIT WA R BRERTAHE
5.2.1 |EFHRBITWAEHBEANRERTHE
R L ARAHE GE) 5%@%;@@%%
AR BRS B 11,987, 749. 13 1.35
B | Rl 57, 256, 269. 82 6. 43
C | filigk 462, 806, 290. 17 51.96
D | 5. BI5 B SOKA PRI R 19, 093, 122. 36 2. 14
E | &350k 31, 397, 270. 03 3.52
Foo| ERAERE 56, 493, 535. 22 6. 34
G | idisk. GEAIEEL 9, 293, 458. 68 1.04
H o | g Aol - -
I 5 A AE BRI 46, 728, 791. 52 5.25
T | &Rl 16, 715, 780. 00 1.88
K | =k 21, 313, 811. 52 2.39
L | SRS Rl - -
M| BEEERE TR RS - -
N | KF FREEATA SRt - -
0 | BRSSO - -
P | #A\ - -
Q | BAEMSTAE 11, 770, 613. 40 1.32
R | Xt BRI - _
S | %A - -
&it 744, 856, 691. 85 83. 62
5.3 MEMRIZA AME HEET = 13E HLHIR /D HEFF AT T2 R ER T A
e | mEmAm | RESK | NE G | AfhE G | Doeo o
Eefgl (%)
1 002197 EIE T 2,603,971 42, 470, 767. 01 4.77
2 000078 T4 6, 249, 955 39, 374, 716. 50 4.42
3 000920 A 7L IE 2,614, 757 37, 835, 533. 79 4.25
%8 12 |




VB R R IR 2016 FE4E 4 Z=RFR

4 600594 A il 24 1,758, 775 29, 283, 603. 75 3.29
5 002705 = WA 1, 529, 759 25, 868, 224. 69 2.90
6 000839 WG E % 2, 495, 000 22, 904, 100. 00 2.57
7 002013 HHRHLE 1, 138, 502 20, 823, 201. 58 2.34
8 000975 BRZR TR 1, 250, 121 19, 551, 892. 44 2. 20
9 000937 A REIR 2,799, 928 18,871, 514. 72 2.12
10 600297 IR E 1, 999, 862 17,118, 818. 72 1.92

5.4 MEARE GBI RNBHFERFAE
RIS ARG WIRRFFH 577

5.5 MEHIRIE A RMHE G2 & F 713+ E Lo IR/ HEFF R0 142 Bir 88 A 4R

AIE G RARFFA 557

5.6 HEHARIE A A G 2 S H73E EL I R/ HEFF BRI+ 48 B SCRAESF R

il
AT AR IR ARFFA B SCHFFIE TR

5.7 MEHIRIE A SE o2& 7138 LU R/ HEFF BB 104 Bt B 3 WA

ARG IRARFFA RS

5.8 M EHARIE A SRAME ok 2 S 57155 b K/ HEFP BB 44 BUIE SRS BA 40

AT AR WIRARFFARGLE

5. 9 MEMRAR SR BE MR A BB
5.9.1 R EHIRFE ST R KB T T B 0 A4

AR B GRS AR AR TR A 0%
5.9.2 AR SRR RIB RN R BOR
AR FE G AARE WIR BB AR 1T
5.10 REWRFE SR F K EFHI R 5 1B
5.10.1 A E R R BUOR
AR AR IR AR 5T E BT
5.10.2 EMRFE SR FE K EFHI R CMBI2EHH
AR B AT T AR AR AR B [ 57 30 0%

&
[{e]
=
H
N
=




VB R R IR 2016 FE4E 4 Z=RFR

5.10.3 A H G B8R VA
AT AR RSB [ 01 B

5.11 BB HESRE

5.11.1 FEE ARG R KT HBIEFHIRAT ESE, BRIBEBIZ, KREHEE W
DR BRI RAEREE, A HIERSmE] B —FEN 2B ATTE
T ATTRIETE.

2016 4F 8 1 19 H, S & Ad il 24 4 A BR 2wl e 3] v FEIE 75 M B8 3% 0 o BOMIE )
B T B MM aiAA il 25 e fn A1 PR A B I OSER ), BRI A R SEEE TR A A REE,
AFFE (ETTARRERTIN 2 5- Bl An SEE S MAE RIS ZKR) B, SR
ERINE o BTMIE N RIZSR A R BUEATEAT A, FFnsmikmEi iy 2], ema i, x5
P PO T PR, ARV OR A, SRE T IB K.

BN a AR I 25 e A PR A 7)1 2016 4F 8 H 3 H O Al fil 251G A2 L b0 4 A R AE TR RAT
FEILIERATIR P 55 S RATL SIE B TTBUN AR e B S B B .

BEAME IR, mlEhZy (600594) NABEGHT RECK. ARENMESE, RITAA
A F IEA TR R, JRAVE 1A A E MR BT IR S U N R JE, IR AT B B+ Tt A
SO~ m] AHITE S ). PRI AR G AR SR A AR 20 0 ACRR S0 ZE AR L RS i A
2\

5.11.2 ZEEHRFEH I TEBKRED, RERFETEUESERNE SEREEZ SN
R
5.11.3 FHARBE =R

Brs FAFK

K
o
S

FHARES 352, 537. 87

NSRS T 53K 7,810, 954. 22

IS A -

MR R, 41, 351. 07

2T R 17,944. 69

ILISEREN -

iR -

HoAt -

O 0| N[O |W|(DdD |+

f=ann 8,222, 787. 85

5.11.4 HEHIRFFE B THRBOAR T ESR65F HAE
AT AR IR ARFFAT A+ F B P 3 e 555

%010 | 312

=




VB R R IR 2016 FE4E 4 Z=RFR

5.11.5 HEWRET 2 BER PR IEZ R 1E S HI BB
AT AR IR A+ 42 B SR AN AR L A2 PR 175 D
5.11.6 BHEAFRE MEREASCTHR I
HI P& INJRR, IS &k aea e %=

§ 6 THAZESHFRSN

LR VR i
i 5 AT A A 1, 022, 590, 363. 05
i S ] 4 ER D 4 0 7,171, 344. 28
U3 - ey F A 1) i <5 S 8 [m] 473 21 83, 211, 407. 33
?&%ﬁﬂﬁﬂ[lﬂ%fﬁiﬁ"i{xﬂ{ﬁ%ﬁ (a7 =" B
A
i A5 I AR FE A B A 946, 550, 300. 00

VE: RO R AR SO, S0 A et 1
§7 R&EBEANCHEARERREAESEN

At E BN I HE A 5 SRR A R &

§ 8 MR RE FRHFMIERFR

SEBANT 2016 4 11 A 15 HAE (P EREFRR) KA T (RSB A RA R R TE
KEBEHAE) o (HRESEHGRARRTHESLEEARNAE) A%, H 2016 4F
11 A 15 Hig, BRBAFHREARIEEK, ¥EAFRIMEH. [ 2016 45 11 H 15 Hig, D%
NEBEEK,

$§9 HEXMHHZF

9.1 FEXMHHER

O FEIE S B A P % 2 A S v 22 rh /IR G U 52 5 R TS AR BOIE I 5 B8 3k g R 3
ENITHFEI

@ IR 7 M A B D3 e A v S 22 v /S BRCSE BUEE 52 5 R TR AR B I 3 TR 2k e R 2
SRR LT TR IE I SR R B e T R

@ (L FURFIERE AR R e A )

@ (VLT TR IE R RAE T R e E 0

11 W JL12 W




VB R R IR 2016 FE4E 4 Z=RFR

OB H NS TR ELIE.
© v 2t FORE LR RIESF S B i 4 2016 455 PUZRFE R 5 123

#
D W Vi T FORG I B SR A I 3 A Fi e 4R B3l A8 T A 75

9.2 T
HEFHAN, RETLE N
9.3 B AR

PR ETAEE NI A AT, tn] 4 ARSI LR i,
R ER AR S BUE SN, TEEARSEE ARG &K RS HIE: 400-888-8998,
INA] EREEE AR EE www. 1ionfund. com. cn & [ VE o

Vi R AT IR
201741 H 19 H

12 W 312

=it



