EHMBRTTHESE

2016 4

—
N
f—a

547

=5

ER &

2016 4£ 12 A 31 H

HEEEN: EHESTEERAF
EEFXEN: PEREBITROARAH
REZEHER: 201741 A 20H



IR TS T 2016 LEE 4 BREFRGE

§1 EERR

FEE AR EF S LEFRIEAR RS TR RRICHE. RS EE iR,
FEXTFL YIS HER R e B AR A ) S DT
FEIEE N ERAERITRO AR AAMREARESEEFRME, T 20174 1 H 19 HEK A
WA I SR SRR B A SIS SN, RIEEENRNEERRICE. RS
NE AN DN b
Fe G R VR LR F SRR 5T I IR0 FRAE PR 0, (BRI R & — e A
SRS AREIAREI . BTH KUK, ST AL BT P S nil LA 40 P A
e EE AV LR
ARG I 55 B RER W 1T
Ak WIE 2016 4 10 H 01 Hig= 12 A 31 Hik.

§ 2 EEF RN

4 TR TEFR IR T T

F4 F A 001401

R (S L TATF iR

R&ERAMH 2016 /£ 2 H 3 H

A5 JHAR B S A B A 382, 847, 836. 29 4y

EPAN=R TE PS5 ) JH 4 B 7 XU« DR R JE 45 B8 77 iy sh
MIRTHE T, 05 SEBLR R 457 b A S v 1 45 9 [
o

LT SRS AESERFFH G SRR, /20 E A
%f&%%kﬁ SRTTIAIEAT. WERBE)R .

B T W as 28 M 2T A5 55 & J7 TH R 23 A 1) =itk

L BHEERHARF ZEH, FITREIFIECE
5@ (N5 L1 R L o D = N o1 Y 14 0 s e e
(e

kg b Sk v LRIEENEF R Z (BLF)

JRRSE A 2 4

AI GBIk &, RT3 & T AR
Amﬁ¢$ﬁ$MﬁWHMﬂﬁ%Wﬁﬁ$&gi
& REHEE . firEE.

LN ﬁﬁﬁéﬁﬁﬁ@Aﬂ
BEE N ] RS AEARAT et A PR )

#2411l |




IR 1R T 2016 4E55 4 FRER

§ 3 EEMFRHINESHERI

3.1 FEMEHER

Az NRMoT
EEC VR =y N WA ( 2006 E10 H1H — 20164E 12 H 31 H )
L. A sl s 2,770, 605. 19
2. AHF]E 2,770, 605. 19

3. WIREEHIHE

382, 847, 836. 29

A 1 AESEFRAH N 2016 42 A 3 H, e RAESHZRER, AEREEERTEAR

4

2+ AW O SEHEE FR R G A AR O Bestilicas . HABIRON CR S sehirE e shiieas) fHkkA
KR RARE, AR A QeI s in EA I~ e e s e, b iemiliplk ek
MPEREAZAZE, Hik, 2~ R EARSEE, A O SeB R MUAS IR Y g A 45

3. ERREEWHIRIRA RO NL SIS, th A9 G SEhriloas 28T Frsisey.

3.2 e FERI
3.2.1 ARG HE S A BFHE BRI R KI5 RS B AR ZR i EL R

[ gk
N it | sk | et | . i
BB 20 | e | s qﬁzﬂﬁ%w@% e | @®

TE=1H 0. 5681% 0. 0061% 0. 3403% 0. 0000% 0. 2278% 0. 0061%

e RIS B E H S5 HAR A, ST LB HE BB AR R (LA

%3 U 11 it




IR TS T 2016 LEE 4 BREFRGE

3.2.2 BE S FEMURES RIHHER R 23 RIS RS B dE i s %
BN L

BB BT AR AR 5 ) 3Dl 5 L Ak AWt AR 1) D) S0 B300) LE P

1.30% oo
P R O N S N S N U o S T S 0 <ot

087% {}------ .. ...... | N | | I | | .. ...... =i NN IR SN NN S

F T 0 L AR SN SO SR
F T 1 T T 1 T [ S S SRS N W
FOAEA AT A fommmm et e b b e
0 T B [ S S S
[N 1 700 T I [ S S S

TR = U 1 T A A SN S
R L R N S SRS S (S
BO1E-A0-18 bR

2016-02-03

2016-02-18

oG008 -4 N
B 1 e v S .
B 1 M [ SRR " S S
BT LT e A A S, R N
[ AR [T T b1 A S S Y S Y
R 1= T | A S S O O

20
20
20
2
2

| Mok 2 LR — B B T R 2 |
e ARSI ERAEMH Y2016 42 A 3 H, EeaRAMHEREHHIR, AEgE/En
AR 1. AEERESNN 6 A, B aE A SI5 7 i & LB & A St &5k G R
SE . EIRHIA 2016 45 2 3 HZ 2016 4 12 5 31 H.

B

&l

§4 BEARE
41 £428 (RESZENA) BN

RIS S BRI | 5ol ‘
" i i
ek i ERAm | BEAm 5 v

PiNE e iU i+, 2007 4 7 HE
ST HEFS 2010 4F 7 HAEH A5
785 o IE brfs FHVER A R ST A
e YR 2 A fit | 2016 4F 2 H F] PGB AT 2 #7 0
KR | e wo mar 3 H ) v T H 28, 2010 4 8 H
RS %2015 4F 5 HELR %
7 5 1 ) B P AT PR DA A ] [
Misis. e AT R B A

400 11 0t




IR TS T 2016 LEE 4 BREFRGE

I & E FH, 2015 4F 11 AN
T oMM HFRIL S B A PR AT
37 3 & 1 ARG 2R, B
EenH, EARANF R ESZH,

PNE SIS
G R
T8 A5 IE
i i A A £
& o HAIE
FP TG
7 3 18R] £

misde i, oGRS

(AT IR 7 BV B 50
L 18
HAE BB 5. 2011
NHEW 2016 4F 2
I e et B SHE |61 AR
iy SRR A T T
U GO, BLEAA

I A fr 9
42%%% GIE E<Siip

T3 77 AL IR
FFBBE
AW E=E
A2 oy BT
3 % & 1)
HGa.

E: 1 AERHRMEER S BEL TR ARER e B Hizdteal B ie S RAENH
R, MR AR & & F AR H .
2 UEFF AL SCEMATIE 2 GIEZE MO 53 B0 B BIMED) AR RLE -
4.2 EEAXR G AL ESEEERTEB LKA

AN, ARGEHNRE T GEFRTREE) SARGEEEM ISR e
U RIS E, DBUE Tl RS TSR AR S, AHEWEE
B B STR RN BRGS0, AR S RRTIR T, G h BUsa AR
Mo FEAMRGHIN, EEiafFakail, TRFEEeMHIRA AN RIITN.
4.3 AP GET Y
4.3.1 AR 5 H ERHAT R

WEWIN, ARIESEHN I QEFREEEEEAF AT ERTEL) K]
WIEBAHSCHIFEALE . ABFTE AT, BT, S HAT S0 n BRI AR, @i REMm
NTEETT RAESA IR AR AR 5 22 F AT s REIUAF B A G Z [RAFAEAR AT 5 I DL -

al

500 11 it




IR 1R T 2016 4E55 4 FRER

4.3.2 RERXGHIT AT

N, AFEERKINS 535 AT R H S R 58 5 AS D 1 BRIA A8 by & i ik
774 H S ) 5% L. AZESEINRKIN R HEZ 51T N
4.4 RN ST TR RZBES T

AN, AFEE RS T RS R EER,  IRIFBONRR M IR BT A%, IR R
R RE it A, ALAF OO S BOR BT SR B, ™ AU E AR, IRIE IR R .
[FI, AREEGHVIRERATEEARN . BORH . S&mEEY, Mirdasuted, £HR. K,
SRR A IRATIIS R R A, WU SRR E B, B R R NI RS
4.5 MEH N E S KNSRI

WEWIN, AIEEMBIHEIEK N 0. 5681%, [F LS ELEE R UHERE K5 0. 3403%.

4.6 REMAEETH ANBEE ST ETE R

T
§5 REHEAHAEWME

51 REMKREEHZHESBMN
Fe i H SH () 34 B PRI LR (%)
1 [#] 5 YA 2 B % 339, 676, 480. 08 80. 79
Her: g 339, 676, 480. 08 80. 79
BrESCRRES - -
2 SENIRAE 4Rl B 7 27, 090, 480. 64 6. 44

Forpre SRR KGR 4 - -

L
3| BTN E AT AT 49, 848, 124. 47 11. 86
HAh 5= 3,839, 441. 23 0.91
5 | At 420, 454, 526. 42 100. 00
5.2 & JA i B G R 1B
5 i H b B BT B T A (%)
1 |4 BN (27 [ i 5 R 4.97
e SEMr a7
5 i H & ) o 3 BE PR B I ) (%)
2 IR AR S [0l W R R AR 36,914, 704. 63 9. 64

6 0l 11w




IR 1R T 2016 4E55 4 FRER

Hors STl i vt |

TE: R TP (5073 [ Rk B8 A 00 o < L ) PR AP D 5 BT P A H R B 5 B (L L)

{0 fg ST A AR

15155 1E 11 ) 3 S RS 22 B =1 EL ) 20% K936 HA

TE: AT, AR G077 15 B ) 5 e AR BORE L B 1{E K 20%.

5.3 B RASTHFRIKRIIR

5.3.1 B FXAH S FHFRERIELE

i H RE
A AR B AP I3 AR IR 53
0 S P 5B 2H 1 A 9 A R A e 1 93
0 S P $5BE 2H 1 A 9 A R A A A 48

MEFARRA S PR AKBRET 120 RIELBHA
T AN, AR T TR IR AR AT 120 RIGTEDL.
5.3.2 MR A ST T RIR 547 Ll

o TR A

BIIBR BT ™ o g B 1

AL B] %)

SHARR 757 5 3 4 W P vl
e (%)

1 30 REAA

40. 99

9. 64

=

s RIRAF B 397 K
0 A 2 A5

2 30 K (%) -60 K

26. 07

=

: RIRAFBIIH 397 R
0 A 2 A5

3 60 K (7%)-90 K

15. 67

=

: RIRAF B 397 R
0 A 2 A5

4 90 K (£)-120 K

15.61

Forpr: FIRAFEIRL 397 K
[ B A o

5 120 R (£)-397 K (&)

10. 48

Forpr: FIRAAEIRL 397 K
[ B A o

it

108. 82

9.64

5.4 RN BR A S TR ARFFEIET 240 RIFHL KA

E: ARG, ARESEREHE PR AR K AT 240 RITHE
7o o1 W




IR 1R T 2016 4E55 4 FRER

5.5 MEIRE G MM RN GFR R A

e i 75 MRA (o) i B & T PR E A (%)
1 EELe - -
2 | ST R - -
3| efbfizr 40, 112, 706. 21 10. 48

SErh H AR 40, 112, 706. 21 10. 48

4 | kiR - -

5 o 160, 249, 040. 34 41. 86

6 | HIHEE - -

7 GiRIZEa:! 139, 314, 733. 53 36. 39

8 | HAh - -

9 &t 339, 676, 480. 08 88. 72

10 | FRAELIEL 397 RIS - -

P& 7
5.6 & BIRIEMR A 5 RS T 13E e KD HEF IR+ 2 s $8 5 H A
e

| pesRm BREHR | PR GO | MRk GE) gﬁﬁf;ﬁ

1 011699782 16 H I i 400, 000 | 40, 046, 366. 07 10. 46
SCP001

2 011698108 16 HAFE T 300, 000 | 30, 039, 729. 37 7.85
SCP001

3 011698265 16 JATREVR 200, 000 | 20, 125, 599. 97 5. 26
SCP001

140421 14 )k 21 200, 000 | 20, 114, 946. 70 5.25

041663003 16 EN 200, 000 | 20, 026, 905. 68 5.23
CP001

6 011699685 16 HE# 200, 000 | 20, 009, 162. 13 5.23
SCP004

7 011698386 16 ¥JBE 200, 000 | 20, 003, 695. 92 5.22
SCP003

160401 16 &% 01 200, 000 | 19,997, 759. 51 5.22

111695126 16 th 5 #T 200, 000 | 19,987, 875. 91 5.22
KT
CD082

10 111695874 16 HIPHARAT 200, 000 | 19, 946, 897. 77 5.21
CD013

% 8 Ul L1l 1T




IR 1R T 2016 4E55 4 FRER

5.7 ‘BT M 5 MR AL T 2 KBS 3 E K i =

HH i 25 175450

75 1A Pt 5 P58 ) A8 HIELAE 0. 25 () —0. 5% (a1 IR %L -
A5 39 PN Al 25 52 ) e v L 0. 0942%
i 1A P i 25 82 ) B (A -0. 1738%
A5 JA PR AR H e 2558 1 48 0 4 1) 7 S P38 0. 0686%

R A S 2 P R B XHELA B 0. 25% 18 5t i B
T AR AR 0 P I D M 12 L PRI TE 21 0. 25% - I«
R 5 0 A IE A 25 P ) A XHELIA 2 0. 5% FF 5L BiBA
T ASTEGAR A PN 1L B R 2B XHELA 31 0. 5% KDL -

5.8 & HIREA R E G E ST 3E IR F BRI+ 48 B SCRAESF IR

|

T AT GAR T WA ARFFA B SHFIE TR

5.9 BB A A E M
5.9.1

ARH EATER T “PERATE”, RIS LSRN ARSI, 2 S T A 2R B R R 9%
JEH SIS R 544, FERIARAFBIWI P -T- B0l A HiHR R

5.9.2

WG WIN, ASEER BRI+ AR R AT BB P E M R A, sAER g H

A —FENZRAIFETT. T,

5.9.3 Al B AR

5 K

)
d

e o)

A7 PRIE S

PISCIES 5 K

PSR

3, 838, 498. 23

YA H IR

943. 00

b SGK

RS

FoAt

DO |||~

it

3,839, 441. 23

%9 Ul 11 it




IR 1R T 2016 4E55 4 FRER

5.9.4 BRA G B A SCFEHR 5
Aty o RIY S TN BRI, B it A il TP o A B B B L i T AN S i
AREFERZE.

§ 6 THAZESHFRSN

BT A
15 B A 35 4 4 B A5 483, 384, 908. 20
e 15 HH A 1] 2 4 i HR D 7 0 1, 697, 272, 800. 85
e 15 T A ) 2 4 S UE [m] 47 00 1, 797, 809, 872. 76
i WA R I 4 0 0L 00 382, 847, 836. 29

T ISR BN A R a5 A e 4 B

§7 ZEBENBRHEEREBRAE SIS Y H
71 ZEEBARAEESHARSNEN

E: WEMIN, REEHARIZHEA R e RAEE.

$§8 HEXMHHZ

8.1 HFEXMHHER
1. P ERE I A B SR R A S
2. MBI MW EEREEER;
3. FEF IR MR SIE
4. TEFINE MR AE 5w W 45,
5. ZEEE NG BHEALIE . EL

6 5 A 4% IR PR 1 - T A £
8.2 i R

VT O X SRR 218 SR E FRKE 35 2.
8.3 AR H X

Pt AL E I 8] 2 A R P A M S G SR AT B, T4 A SR SEE BN, IR AlE i 2w
VEET), A A www. dbfund. com. cn.

B E ARG WE SR, PTE AR EEA.

7

11 7

0

10



IR 1R T 2016 4E55 4 FRER

B H g 400-821-7788

I R 4 PR PR A 7]
20171 H 20 H

I TS S 1}



