o

B4 2016 4

.
[
|—a

5472

2016 &£ 12 A 31 H

=5

HEEEN: KBEESEHEERAT
HEFTEN: FERBRBITROBERAFR
WEXEHEHR: 201741 21 B

BRI HT X RIEHC B IR A R IESF 1Y

ERE



KRR AR T MR A 2016 AR5 4 ZRREIR

§1 EERRN

R EHNNE S LEERIEARS ISR A R RICE, R IR B K IgR ,
FFxs FC A AR FCSAE L AR PR S8 R AR AN ) S DT

HEFEE AN EE BT I A IR A FAREA LGS FRE, T 20174 1 H 20 HEM T4
WG R S5 AR bR . HERIAMB A G EEANE, RIEERABR AR RICE. RS
e N W S iR/

BB BRI LSS S B Se i RS BEAE R 97, (B APRIESE & — s A

G AN SRR HARELI . BBA KUK, S0 LM BB R A0 A4 Bl 152 A
RS .

ARG P 55 BB R 2

ARAEWIE 2016 4E 10 A 1 Hig % 12 A 31 Hik.

§2 H & RBEN

S AlE KRR B R S
H4FARAG 080008
oG 080008
S AL (N LTI
A FABH 2011 4F 10 A 26 H
i 45 AR 4 4 201 i 269, 788, 385. 30 ¢
O [ R B e b R i R v R
% Hbr TS, 2 E &5 R R KIS,

14 BB B KRR E 4B Al

(1) AFEGRA “H LT s 5t i &
TR ZR, I 2 AT SRS T 5 AN J2 T
MIRRENE. €', ARG
FEA RGP (W] 23 BE LB, 4286 7T 3 KU

RERBCERAE.  (2) RIS HIE LRk
FH R S5 70 59 4 N S A i 7 L e 52
Bt s PERMETR B, BB T MO AR 24 b i e 52 &
57 LO AR T AR G AR I 2R 8 5577 1 80%.
(3) HIEH AT A E b, AT SR
AT BTN AT AT S OIR DL Ik
A AT AT Y], A5 S AT L TR B AN
BRI AT, T 5 AT ML G B
=7

b & b ik v 50%s< HIE BT M 77 VA8 B+5 0%« £ & (i 1R 5

2 U k14 ;W



KRR AR T MR A 2016 AR5 4 ZRREIR

ARG TG, BAR N, BT

XU U 2t R %% i IR, Eﬂ@ﬁﬁ%% ST A 2 A
&, mTHRFEMNESEMEMTgHEE.

FHEEHAN K%%ﬁ%ﬁﬁ@ﬁ?
HEFE N F ] A W ARAT A A PR A ]

<R ik S 35 BE | KBS =
TR L4 B 4 AR ;‘K%Eﬁlﬂg%ﬁ LPNLTR S E%ﬁﬁlﬂ%%ﬁ FENLIR
B IR BT 080008 001834
W5 BAR T i 43 2 35 4 1) 4 AL 269, 788, 385. 30 0y

§3 EEMFIIPNESIHERI

3.1 FEMEHER
A ARt
FEW 55T bR WEL (2006410 H 1 H — 2016412 31 H )
BRI S PR A A KRBT PR A C
1. AW s s 5,214, 791. 39 0. 00
2. AREFE 5, 190, 657. 30 0. 00
3. O3 3 & BUA HA R i 0.0190 0. 00
4. PARE ST E 501, 900, 969. 14 0. 00
5. BIREE S EAHE 1. 860 1.00

v TR IE G\ SR AR A LR G AR NS 5 R S TR A, VNP S S2BR
i KT ZAR T BT A8
2+ FAEE# LR 2016 4F 12 H 31 H.
3. AT SIS R R A S AR SN . BRI . HARON CRE A Rl bk
MISE B TS FOA, AR A A 3 OSBRI n A28 S (A8 Bk 2
Ay KA F LIRS C AT 2016 4F 6 H 3 HAfiEm, Ak E 2016 £ 10 H 1 Hik
% 2016 4F 12 3 31 Hk.

3.2 EEFHERI
3.2.1 AR EESHPUHER KR K H S FEHNVS LB IR R R 1
KRBT PR A
[ HEWK | FEEEE | LR | WSRO | -
B s | mezo | mkaze | smmeze | O 9 | @@
TE=N
A 1.03% 0. 14% -1.68% 0. 40% 2.71% -0. 26%
R & C

KBS B M PR S C A diT 2016 4E 6 A 3 HAa#lelal, AREWIE 2016 4£ 10 H 1 Hig

3 0 k14 ;W



KRR AR T MR A 2016 AR5 4 ZRREIR

%2016 4F 12 A 31 Hik,

3.2.2 BEEARAEBRES RIHMEM KRR LS RS R e
REHIEE

AEEHF RTHFEEREERBG S EEREZN N R ES T HE

108. 00%
9900% bt e e e ee e e e et e e e e e e e e e e e e e e e et e e e e e e e e e e e e e e e e e e e e e ey
9000% Y e gy, S
81.00%
72.00%
£3.00%
54.00% [
45. 00% -
36.00% [
27.00% |
18.00%
9. 00% |-
0. 0% ™ = = 5
, . 7 0 N
-9, 00% & $ ¥ .. ........... 1'4 .. ..................... LD ........... E:ﬂ ............ $ ........... % ........... tvlj
18006 5 8 5 § 8 & & B § & § & %
FI G GEEETREE |
CERESHFE TR EEKZSRBVALEERERERZNHEEATLE
10. 00%
. A
6. O0% J
o YN
| [ I
2. 0% i
0. 00% | 3 r] Z = — e o ]
o : 2 < : :, = & = S 5
o 00% /\s/e = = s\‘s ) Sr«‘e{\ﬂ\‘shé g
gV - L TTE S [ R
W E 8 8 5 SWE A S[E £
' ’ ' LAAA
o L | LI“\/"
-g. 00% Y
-10. 00%
nE iR EEKS 2l 5

e RAR SRR ERME, AREE RN HENDH SRR R A E L&
AFEGEFRE T (2D HEEHE” © B KBRS KA RE . BEREIR,
RIS BB AL LU BIART G A S & 15 TR I A5 TR E

I

N

B4 T3t



KRR AR T MR A 2016 AR5 4 ZRREIR

§4 EEAMRE
4.1 EE&E4HE (HESSE/NH) #Hh
EAZ S WS 2R WEFF M .
K a2 ERAN | BEAN e LA
AR EEH, K Wi detE, 1975 4F
BT RGBS 10 A A, FEE
LM = e e 2k 5 R 5k
2, Kk RN b,
BIRA TS 70t +J5. 2007 £ 7 H
SR EEH, KK HEANK B S
RBERIE SR 4 2015 4 6 AFE], PAERE ER
Mt | e, KBET 18 0 - 11 4 MG HHARA
RIS E R AR HHE LT
WRE R EAH, AR A H AT,
RS RE % R A IC B R KA 30 R
ARNEH RS 5 B UE F 5 T O
S, KlkmERE SRR TRE
Fic B VR A RAIE S 4
HeREAH,
KESFE A, K
BEHAIE 100 FEBGIES:
W e A,
KR 300 FEEGIE
Fividse (LOF) 3
S, KR
#ifiliE R IEACE RS A A,
RUUE S 0 I G i 4 1983 4F 11 H 4.
2, KEAIEH T BN o T
i R B 4, CFA CHR 4l
L RUFF I TR I 4 2016 £ 9 H B o SAHTIH) . 2007 4F
S, KBREME 12 H 7 MK 4
IERR RS ESS EHARAR, 4
B, KB E A RIE & TRESEN
B/ NEIE L Gl P 4 b AR AR
HHEH LT, Fi AR
KBt RS A B R
G RIE SR 4 5
S, KEBRA
BRI S v
SREAT, B
gt 1515 N
. AREREEE, K 2016 49 H FHAE, 1975 4F
2 i ‘ - 11 4 .
BEXUH 2 1 £ 1A 12 H 2 A, Rk

5 U k14 ;W




KRR AR T MR A 2016 AR5 4 ZRREIR

Frfg B e 4 A, T
He %, KRR R EBREE VT
ARV A 4 dk A RAFMEH
S, KEEHR Ml A5 VP &
T B IR A BRI REZTR, BREE
Ve ESH, K FEE A RIMES

B R — 4 ] e T G LGN
TG AR 5 3 e 2011 4£ 3 AinAK
SREAH, RS FATR A
ﬂ ARSI
. EESEEhE

#m

1. EREESZ MR H I EAE B 545 2 =) g o€ A H A s H 9.
2. “UEFFMOAEIR” A “TIEZF ALY S SGEMAT 2 GIEZR AL SRR B BEINED 1)
FHRANIE o
4.2 BEANRE A AT LSBT E 1B 5K U

AT N, AEGEHNEIEE QEFF R EER) NS TS AE N . ARG S
G FIAHARA VEEE . ST RAOCHE , KR SAE A L Bl Bt i) iR D 4 2 R ds 4
R, AR ARG R b, RS R NSRRI &, A 4005 B i AT
B AR & AT A
4.3 ARG TV
4.3.1 AP35 BERPAT IR

AN, AFTEREPAT (AT AP HMN) BWHE, . RIS 25
PATESAIAAT, AP NEREAS, Bfasits. HRAS. FER - EHEA
B8, HAAT:

WEFCSCRE, ARE N A SR A G I AR AU I TR, Iy i Bt 4L & 22 BRAE 22 =] Bt
T & LA FISEAR .

BBERBERE, AR SATRERER WS PORRAGLHE AT, SHRRA
R R R R AR IIRBGEE N, MRS A S E R TR, SREHE2HETHREER
e 2 Bk L

LHPAT, AR FATEFLZHHIE, FrafRAE KRR B m 5 M — P ITRIEL 5.
LG (AR ARG KIRE, NS, BT RIEERL S RGN TR Y
GRS, TEARTESFAOR TARURE, PRIESE S AT I 2P 1

o6 U1 k14 ;W

X
op
N
E

4

|




KRR AR T MR A 2016 AR5 4 ZRREIR

B EAT NI s 5 ATITAL, A FRBE A, MESRAEAZS, KR (AR A SN
MRlE, FR8:. BB A TR AR, FRT TR, R i A F R R I
B, RRE A F R AT SR A SR A TR

NED IS A ANFER R RS ST AEATEE AT, THEEM R STk SRR,
XL 90%EAEAKFR 1 Hy 3 Hy 5 HIUZ S BT T #50, KA R AT 5 KLF]
FRHNEIIAT N .

4.3.2 FEZBHITRARNIETVLH

RIREHA, AARETHARRAGS 50 H AN T, RKIFEHRIAZES
JRAZ D 1) BT AE By R I S5 24 A B () 5%IKI5E )

AIREWIN, RRIAFESH 7] 6 FHOR A2 5 FIF 35 5% 0 575 A8 AT N
4.4 MEWAZESEF FRABIEL T

Lo st 30 Py 47175 e st

2016 FPUZRREE, H AN LT, Tl RNEE R SGE . @K, 'h A E .
BRy7 25 S A _Eiskar 3 CPT [RI T, BRURANAR Rk HES) PPT MEFU _E47, &0 OPEC 54
OPEC [EI3 el ™ W isCHES i A e Bk, SEAK PO pir BJb. SEonEmRB 5T, AR MmEEE
KIAEE Sy, ANE SRR IR R AR BATHE . B AR SR =2, 3% Bk
i, AT R BRI . MLF 2507 s BeR A .

VUZEE, fidsmids Rz . B PR, BEmiIRIWIR IS ECEME M &, T A
BB FAT, 10 AP HE R E IS R S 2. 64%KFE RIS 10 H FRE 12 Adf, 2%
SRERIF NN MPA B 4%, EEINETUN . hoeRZEUcs . B PS@EIK B BT, ARG ah MR 5 DA S
HURA B [ BR B 55 22 DN R B, B I RRR RS AR 11 58 B 15 F o, Ul Rk 12 A
THIBK, BEESATE IR, 51 KT AR R R, 554 BRI BTk
B, FRARFEZ AR, BRI A, fiiibBk .

VU A BT RO R IES, BUCRE FUELHRTKIE 3. 29%. 10 A 11 4, %
FEMATERRE HAT B 255 SR U g R S R R e, T arsk Bk, RURZER K S
3300, B JA Wi e AR IR e s AELERE R 2 0 o R0 B T S 1 B S A 73 717 3 IR 4 o DA Sk 2
[, 0 P A7 B I A SR AT B S R, 12 H DR R IV . SRR
FESIREM . L. @M. BRSETLRIBUE, RS EENS A, AR BERIEHIEN .

VUZERE, Hplad 11 H s AT 0 Rmih 215 H — k. A 50 X 53 —J7m,

7 U o#k14 ;W



KRR AR T MR A 2016 AR5 4 ZRREIR

FR I FR R S I 3 i B B — AR SR P AT AMIE T 5000 J5 78 IRTTAMIET 3000 J37C, ki
2R T HIEIE G ER 5000 J5o6. BhAh, RN R I ERA R R, ook ¢ AR T
FIG NG BT S, BIBCRATINE R AR b BN U A S CARE 1] A SR A 53 ot (R
SURE, AR TR A S HURN T R A .

2. RS P9 A 4 R 4 T

TEARE N, ARG IR R e R, 7E(5 A XU TR 1 A4 T 3 ARG & {5 F PP vh
S, REFHGTRAIEM 2, EES SRR SRR T, A [ R & Pl (e
ISR TR T RMAAERIE, RIVESMERREMAEE. M8 rim, REfTmirEEw,
RIGRBER R R P2 L, AR IR SR E . thoh, AR & RHIREERRAT, Bk
HESHRN TR CRE, Bl S5Hka, LRI E R,
4.5 REPAESK ISR

BB SR, KIS LIRS A BB TR E 1.860 G, AWM IR ASHEIEK
N 1.03%, RIS R K R -1, 68%. KBS ERIE BT RS C AT 2016 4F
6 H 3 HA&mLE .

4.6 MEBAEEFAABEEET - FERE Y
I AR AN TR e F N G W P T )
§5 BEASGWME
5.1 REFREEH=HAEHFN

F5 it H & On RS BB (%)
1| BB 102, 676, 904. 91 20. 13
Hrp I 102, 676, 904. 91 20. 13
FeEH Tt - -

Ii] 5 Wi 7 X T 401, 501, 056. 20 78.73

Hodpe fiiZe 401, 501, 056. 20 78.73
APRES & SRl - -

Dt ol iy - -

=l
=
E
o
b=t

SRTE LB - -

KNG Rl B - -

b SR SRR

B ol

BTG H &A1 1,692, 172. 65 0.33
Hoph g = 4,107, 005. 06 0. 81
&it 509, 977, 138. 82 100. 00

%8 Ul k14 ;W



KRR AR T MR A 2016 AR5 4 ZRREIR

5.2 MEPRBATWHRIBERRAE
5.2.1 REMREBATW D RHFABRERRAS

g 1725 ARME o o 3R 4 R E LB (%)
A | RS MRS R Dk - -
B | KA 1, 094, 195. 00 0. 22
Cc | &k 28, 522, 843. 59 5. 68
I #I0. RARSoKA Rt
L 1,491, 019. 00 0. 30
E | #35l 3,407, 289. 23 0. 68
Foo| iERMEE - -
G | iEEk. EiEMrEL 2, 490, 480. 00 0. 50
H | EEmEDk - -
13 BB ARG BE AR

Loy 293, 990. 00 0. 06
7| ERi 63, 857, 888. 09 12. 72
K | Bk 1,519, 200. 00 0. 30
L | PTG 55 Mk 25k - _
M| BERFTORER RS - -
N | KR BB A HL Rt E - -
0 | FERIRS . B H ARSI - -
P | #E - _
Q | DAL TAE - -
R | X ARE AL - -
S | e - -

it 102, 676, 904. 91 20. 46

5.2.2 REMRBATAH LK BB B BFERRAS
VE: A AR S IR R R PSR R VIR

5.3 REHIRE A FOAME 5 TS T FE LI R/ HEFF BORT 42 B = 4 Bt A 4

o . - . " . i R B
e Ji ZE AR Ji 44 R e (B ARME o) EHHL %6
1 002142 TRARAT 549, 858 9, 149, 637. 12 1.82
2 000001 P2 4R AT 944, 100 8,591, 310. 00 1.71
3 601318 Hh P22 153, 100 5, 424, 333. 00 1.08
4 000686 ARAGUESE 287, 300 3, 551, 028. 00 0.71
5 000166 H T R 558, 550 3, 490, 937. 50 0. 70
6 000783 KITUES 335, 400 3,431, 142. 00 0. 68
7 000063 LI 212, 200 3, 384, 590. 00 0. 67
8 600016 RARIT 362, 425 3, 290, 819. 00 0. 66
9 601166 Pl ERAT 199, 088 3, 213, 280. 32 0. 64

9 U k14 ;W



KRR AR T MR A 2016 AR5 4 ZRREIR

| 10

| 002736

| EEiEs |

205, 445 |

3,194, 669. 75 |

0.64 |

5.4 REAREFF RS RNGFRAAE

e 5 A E GE) i B T IE L (%)
1| HE Gz - -
2 | RATER - -
3 | R 50, 000, 000. 00 9. 96

Hodr: BURMEE R 50, 000, 000. 00 9. 96
4 | IR 52, 681, 056. 20 10. 50
5 | AT R BT 298, 820, 000. 00 59. 54
6 | HHAGEE - -
7 | AIERfR (AR ) - -
8 | FNLAFH - -
9 | HAth - -
10 | &it 401, 501, 056. 20 80. 00

5.5 WEHRIEA RHE SRS T F=3#E I NERF KT B R 35 4

FE | g | mESR | HE GO | AntE oo | Do e
Eefs (%)
1 160401 16 4k 01 500, 000 | 50, 000, 000. 00 9.96
16 WL
2 011698511 300,000 | 29,928, 000. 00 5.96
SCP006
16 J1#E4L
3 011698443 2 S0PO02 300,000 | 29, 880, 000. 00 5.95
16 4L HLIT.
4 011698463 5 SCPO02 200,000 | 19, 980, 000. 00 3.98
16 [E HLEE
5 011609006 200,000 | 19, 936, 000. 00 3.97
SCP006

5.6 MEBIRIEA SCHME 5 EE T §+E HBI /MR IR+ 48 B SRS B0R
L

TE: AT G ARG WA RFFA B SCRAIES -
5.7 WEHARE A SOME G E ST FE AR/ D R AT T4 5t &R B 4
TE: ARSARGEIIRRFE TR
5.8 REHARIE A FOAE 5T ST FE AR/ B BT TLA2 BUES Bt B 41
e AREEAMRE IR R BOLE.

#

p=i

o
o
I
b=



KBS R HT N PIR S 2016 FE 55 4 ZEERE

5.9 MEWIRAESHR MR BRI 2 FH LA
5.9.1 REHIRAE SHH KB R S H 28 B 48

T AREE ARG R O
5.9.2 AEEHRR BRI RN HEBOR
ARSI AR I R BB AR O

5.10 REHRAZ SBB I E G5 F I A
5.10.1 AHE M REBEHE

AT AR T I N R BB [ 540 B
5.10.2 REWIRAE SHB 0 E 5 S Kr @010 25 B 40
T AFEG AR WIARTCE G 58 B .
5.10.3 AHE M RE

AT S AR T I N R 8B [ 540 B

5.11 WEAAIMEMHE
5111

2016 £ 3 H 17 H, PHEIER WAL E R (BUFRARBIGERR) TR T G-TRHKILIE
FF B A BR A F R BCH BB R e MBS R v e ) ([201613 5D, AN A RNE NEBIY 75 52838
YIRA PR SR A F CBLR IR T 2014 4R /N Al AL S 60 H 2 FEE BN, fEJEAT R
FEE IR TS R OR BV R 5T, R (U5 2014 SE /A AL S5 6 23 2 AT B A0
ML), IS ERFEER M. EIRITAER T (ARG RAT 5O EBINE) HE5%
KT CRATFIGTFRATROR S KRB SHEPPHHU . ZBE BN TS, 5
PPAEHLRD . AT 55 A R AU AT SR R 5T, P AR TR ST SOl R A A RN, $240E
MZEAT X" BIE . 1l (AR BIR AT S EHINE) B\ SRHME, WHLIELE
JRy R E XS A AR O BB R BRI M I . AR MO A N RIS LTS RS
N Z =, ERERARE, AWM. HTHRIT, AR, XA SRR o5k
JREC . A Ja, FA R ARSI GR 5128 7] ROVAIE, Y] T e B e 5 AT 4 24 ) LA P A 8L
I 5 A DA R Aol R 28 IR o

B LR TGOS, AR A SR AT AR TR R AT BRI E T L R A E R,
TEAEAR S il H AT —E N ZBIATHEST. AT

211 T 314 T



KRR AR T MR A 2016 AR5 4 ZRREIR

5.11.2

HEW AT+ 2 EE, BN ESE RN E &R S NI,
5.11.3 HAE =R

s 47 &% Go)
1 FHARIE S 42,942, 40
2 PRGIEFRTE S K 96, 256. 49
3 INUidjleill _
4 N ISS 3, 880, 714. 82
5 A ER R 87, 091. 35
6 oAt S USCER -
7 FRepiER H _
8 HoAthy _
9 &1t 4,107, 005. 06
5.11.4 & HREEH A0 T35 B HA i o] S e £ 2 HH 4
T RESARWE R KA T 6.
5.11.5 WEWRAT+2 BEPAATEZRELKUH
BRI | HEET
75 JE ZEARND J& ZE AR FIAROME | FEIER | JRIESZ RSO
(o) (%)
1 000166 HJ3 2R 3, 490, 937. 50 0.70 Eap N B
5.11.6 A AWRE MER A SCERHEIR T4
HF Vs HARRRA, 02 f5 Gz (B o] ReAE e R 22
§6 FHRESHHLS)
B fy
/. 5% ED S W/ [y
i T T T B

T A S 1 AR

274,515, 694. 39

5 HA 3 e 32 4 s R 4y 4 2, 409, 989. 39 -
ok - 5 S0 30 V) 3 4 T [ 473 0 7,137, 298. 48 -

T J U 1R 3 3 7 A2 3 13 0
AU -THA)D

A7 BTk

7 AR L & 0y AR

269, 788, 385. 30

#

=

o
&
I
b=




KBS R HT N PIR S 2016 FE 55 4 ZEERE

§7 ZREEHNCHERTRSBRARSHENR

7.1 E&EBAFHEESHBRZF L

T BRI LIRS A

AT G AR S W EE G BN A 5 A &1L
KERHIHT X iR & C

AT G AR WA & BB A 5 SRR A &L

7.2 REEBRNCHBERRSBRAREES 5 WA

TE: AR oA A BN S T BT R e R A e 1 O

§8 &#EIMFH=

8.1 FHEXMHHEZF
Ly o I IE M 2 A7 4 i 4 5 4R 1) S A
2. PENER 2 OCTRKERIFZ BRI E AR R 0 B & B S REA N R il &
FIERR )
(KRR T RIS E IR A MU R B SR &)
&

w
/

I[

4y CRER S T 7k R A e B R A RIS 5T 2k &3 E 70
5y CHRBRAIE BT D% b R i C B VR A BIE SR $ R E eAH SE A5
6 EHE WAL

-
7/

S E BN S BRI BRI,
8. FEFLE N FF BAgHbrr . B

8.2 FRmiH =
T B A TR S BN/ B R SR AN I AR .
8.3 B AHR

Pt T R S BN/ B BT AN AN A i B/ e BN IR I 3k G Bl ] A A LA
FESCAT AR i, $58 3 T A2 5 BRI (8] A IS 2 &SR I R A BR AT
B AR ARG FIA SR, rENARSEHEAKRESEHARAF.

2 PR O HE: 400-888-2666. 01062350088,

2013 T 314 T



KRR AR T MR A 2016 AR5 4 ZRREIR

M3E: http://www. csfunds. com. cn.

KA 4 HA A A
2017 4 1 A 21 H

=
=
ﬂ
¥
=
=



