REGHRFHIEFRAES
2016 E5F 4 FER T

2016 &£ 12 A 31 H

HEBEEN: BEESETHERMERAT
HEFTEN: PETHBITROERAFR
WEXEHEHR: 201741 A 21 B



AT 2016 4£55 4 TR

§1 EERR

SEHENNEHFE S KEFRIEAIR S Pt AR R RSV R B K,
T FL A R B L AE PR SE B AR AR AN ) KA TUE
BEFE N E TR RAT B A RARREALESFRME, T2017F1 5 19 HEXTA
WA M S ARbR . ERIAB A GG ENE, RERRNEAAERRICE. RIUER
S SR ik
S E KV CLSAE H L B RS ST SR P IS A 2R e B0, (EANVRIESE & — € & A

E

SIS ARE AR B0H AR, B0t 7EAE 458 Sl RLAT 4 [l 13
e SAINEE VIR
ARG 0 5 BOR R G B T
AR WA 2016 £ 10 A 1 HilE= 12 A 31 Hik.

§2 H &7 ML

FEETRIFR WEEH FiIr
oy AR 002306
%ﬁﬁﬁﬁﬁ LT R
& A4 H 2016 %23 H 18 H
ﬁiﬁiﬁA{ﬁﬁ@ 153, 830, 440. 80 {7

AT GAE DR B BRI LA R ) XU 4 B Ak
. SRR SRR E R, BRI
BB, T4 R AR R E 1R
[l -

BB H AR

ANFE B AR B 5 5 [R] 20 % HOTE A SRS AR AR K2R
VO E, EIEX E WA E AT B XS5
BUR AT R ARG IR TN BiFs i
S 5 i 2 AR AT B B R ¢ RS R IR 5 70
B, GE TN &R B I AR R . 2B EL R
BB b ARRES AR BB R T ] A
TR NI 8 55 2% S B3 7™ O T B LU B3R AT St
ENASTRRE, Bl e AL (0 R 0 B 7 L L A1 AR XU 7K
o

ARG H A GO IR ARSI
BIAMIKT 80%, a5 (RS PUES)

#
)
|

12 W



AT 2016 4£55 4 TR

P A B PRI LA g 0% - 20%, BUFHE 4 E
FEFE R RGN 0% - 3%, FEANEE 5 H HALE R E
TN G ATHNNIZ GRS, FFAIEEE
B FAE—4F DL I BUR 52 25 1) LA TH AR T2
ST AHE R 5%,

b 25 L L AR AR R R E S
RGNS, B TIESF B R Rk
DRSS 2 AR5 A1 RS it b, LTI ARG . U R v 1 B T T3 2k
TR G RIS AR R AR
EEAEIN R EHEB M ARAR
BEFE N [ R AR AT B A PR A 7

§3 EEMFIEFrMESIHERI

3.1 EEMEHER

Bphr: ARG
~ S (2016410 H1 H — 2016412 A 31 H

T 5k U FI0H : T2
1 A C sl s 1, 342, 683. 76
2. AR AR -2, 762, 064. 45
3. IR 25 35 4 40y B0 BAF) 31 -0. 0180
4, AR B G E =1 E 155, 059, 779. 98
5. WK S HE 1. 008

e 1L A SeBaR R S ARSI . BB . AR (NS A SR EAZ S a) 41
BRAR SR SR AT S HIARAT,  AHAE A C sl ad in A A se i E A2 sl at .

2. FRARESWSIER AR AL GEEN SR, . BEmWdl, R %RE, o
N7 H 5 S BRI 2R AP BAR T BT A BT
3.2 FEEHERI
3.2.1 ARG RSO BIHEIN K KI5 R LS5 s R A L
X b 45 b A S UE

N BEEKE | PEEKE | LGt AN, . B

M B @ b @) Wl 25 %) tlézmigwﬁﬁ O-6 | @—®
HE=1MH -1.75% 0. 13% -1.48% 0.15% | —0.27% | -0.02%

3 0 k12 ;W




AT 2016 4£55 4 TR

3.2.2 HEEHRAEKURES R IHPEN KRR RES RNV S B ARl s %
BRI

e T PTG AR S a0 48 b A I i 2 4R 1) B stz Bon HE B

3.08% |

2.70% 1

2.31% 1

1.93% 1

1.54% -

1.16% -

0.39% -

0.00% -

-0.38% A

LT3 1= B 1 | S S SRR S—

2018-12-09
2016-12-23

2016-03-18

2
20
2
2
2
20
2

[— B BRI KR — WA A R |
T AFESAMHWY 2016 £ 3 7 18 H, BEGEFRIAERHEIAMR S HIAR ARG —HF. %I
SERNE, AREEARESRERENNANE S, EOHIE RN A & 1025 I 5 Ll &
IBRIEEEFRIPHE: FURRE SRR M HEIAMKT 80%, Maidest/™ (BIFBCE. BUESE)
Bt B B I EL B 0% - 20%, AUIESRH G 2 e 5™ i E I EL B Dy 0% - 3%, REAS H HZ&
FEANER E G S AR AN S RIEE )G, R Dl s 2] H £ — £ DLN INBUF ORI LE )
EUAME T I T FHE ) 5%

§4 BHEAMRE
4.1 R&4H (HESLFNA) FHH

FEATE & 5 e 2 FIYIER
n T i g
w4 HA% AW L E ] EFF AL AR IR ]

247, 2011 24
AL 2016 4 2013 AL T 25 E
At 3H 18 H B 1 FERTTIT: 2013 £E10

BRI G A TR

o4 U k12 ;W




AT 2016 4£55 4 TR

A, AR
2B

H 201545 H 25 H
ECAR AR HR AR K 26 7 )
i BUIE S T 4
JARAEK N A 5 7
A e SR v
4 (LOF) 42,
H 201642 H 15 H
E AT AL KR 75
RES R B e i
P, [ 2016 4F

4 F 6 HilFfefr4R4eE
W) 557 BIE 7 4%
wHeREESH, H
2016 4£ 10 A 17 Hil2
HATARHEHE 9 2 fiit
B A i S A S
%, BA ML B
Mo HEEE: FHE.

Wil 22 i, iR T
KA BB ) 5 PR 2
Al EEFR A IR
SEAT . J7IEIESR

IR A,
2015 4F 6 3 i 4 o5
Kitet | 2016 4 S AR AR,
%0 _
FRERE | o sm | 7R R 5% o (4 4 25 0

%. H 2016 £ 7 H

26 H e e e )
F1f5 5 RE S $ E 3
SHREZH, HHMN
W k. EHEE: FE.

T 1y SRAC AR H AT AR HO R & A A A ROH B mIE kg 2 H
2+ AEZF AL SCEMAT I GIEZRAL AL 5 B B AMED HIAORIE -
4.2 EEANREAN A EGZEERTEF LAY

ARG EHNAERM G IR (FEANRISMENESHE) (R AR EES %
WL« (EFRRESBEEEINEG RILAILHEEL . RESHFF ISR 55 %
S A D) MHEAA SSEREIIIUE, ARG WG EhRURS 5T A JR N8 BT S Ik 8 50,
PR A 1] KRS PR itk DR A IR AT N SR BR RM B, TE 40 35 22 e A R AT AR 2 AT

%5 U k12 1T




AT 2016 4£55 4 TR

AEGTEE, BTN, RESRBEHAERFEA RENIIEE SRR E .
4.3 AP HT YL
4.3.1 AP B ERHATHELR

AR < BN AR A o [ I M 2 AT Y UEZR R BT G B A m) AP AL I AR SR L)
E T AN FPEGHIEY M (A PZESHPATHIEY 5, FFEL TREA AP SPIITHER, &
UEASFXAFIE T 8 — MR A A

FERR BRI, ARSEHAME TR WG, AT ITA RS A PR ALt
T, RN, ERGERGEIRET, FIESLE, FP AR S AL B N R T
PR AN AR R AL E,  ORAIE &4 58 20 & AT $5 55tk SR o

FEAZ G PATHNT, RIEGEPHNTATEDLZGHIE, %8 IR, ik, telaone.
LT MR, FREREAEGEAG AP HPATHLIS.

FEF G T, ARIEGEHNEH BEE S G WBAT oM, IR AP PATIEI )
Pralkds 34h, ARFEGAE NGB 15T 5y ] FE 38 <5 AR S 55 AR AT 1 U R AT 52 ST AS
TE IR, TR0 R IR e AT R AR

L5 BRTIR, AFEEEBNAEAR A WINPT 1152 S ] FE AR SR B E
4.3.2 REXBHITRIETH

AR, AT G R R IAFAE ] BE 2B A5 5 AR 2 fan ik B 7 58 AT N o

AREIN, AESEHRANTARREASAEES S5 5 AT 50 7 H R 058 5 RS
D) BIAAE By R I IZAE S 2 H RS B B .

4.4 MEWAZESEF FRABIE T

2016 “FIUZSE, K KERINBON TR, [BE R R T RN LI, Hrphlil
ARG, IR T Tk R TR B LA T AL R . SR BOR R R AL, MR
FrialdE, BT LHEAME & AR E LE ) I . @AKJ7 1, CPT A1 PPT XX BRI T, #2257
e R BRSNS SAREE B ILRVER N, PPI BRIBRF SRR T I T . didmiish ity m,
JAT IR TEUR H AR In R A . EATHE . BVUR, ERSIIEBOR BRI 7 i & R, T
WEMAMEE AR, PRI SR IR T

oy, VUSRI i AR IR AR . 10 A Wi KIEE, #A 11 JEfizrmigim
I 22 UM 2 PRI 2R O FPORE TR, 0468 AT =2 B B8 TR PAT 0 B 400 1) B 7 Y0 PR A0 I v <
MR B H R, S£ERE N B GG 50K FHEK I, LR SHra: Xk s ki s nE ., 1Y

:

N|

o6 U1 k12 ;W



AT 2016 4£55 4 TR

I, 10 FHARZ G a2 14T 60-80bp, {5 A a5 % AT 100-150bp, b b 47 M8 B 5K
B i I, T ain, GRS U &AL E W8 77 I FRIC B o 37 ik it £ 220K Bh 77, #250. Hb
P RAMSEE B G RAERDI. HEYISZ)IE LE. RERERERm, TiaEI KRR,

VU, 200, AR IO & R A & aS A AW BT T ROR %, [F
I AR AR T A MRS (R AR S G DAL L & 650 . BLEETT I, AT P B8 SRS AR AR, (AT AE
PR RS (RT3 T ORESE G 4L s e, BRI, EEAT R K E R, B b
TEARI . Ja & AR T, Sl T ADIRaR

JEHHIE R, WPRBBRINE S, RERAT AL B G RTHEY, T EAEFREER
FEFATENEIR, JCHR R . KEBA RS £ T RN EREFF R 5 LAz, EN
GeUF U, BT RIS ST Rk 5y, RIERGE AL, Aol seE ) 1 2
e EIPAE AT, R SERFEEARE . BRI T, Yt T RE AT AES A EAT IR . Ry
I, JAT RAFRE A B B TRARE M AR, (HAEREIR . B KU HIVRSR T~ B AR st n]
BEAERF . ZRETE, IWARKR -AFENGIF I R XA RS, FAERBIEMLS
i B OIES B PRI sy DU IR AET )1 BB R IBORIUA, RIEH7 R, A a SR B KR
HA&W5 77

FESEME b, AR G RARYE T 7 R DU AT RSB I B . AU BB K 4Rl B AL AT KT
KHCRYE AL, AR RS AR AT T, X ALARCE AT R R . RS SR B AL
RATRERER A 1) EASEAZ MTA RS ERERE, R Kb 7 HAYMES T 2) FHAFE)
FKEFN 2 NmEEHE) 5 3) AT LRI EAERR, ERTHEN R E R £,
4.5 HEHIAESHNLESRI

BEREIIR, RIS HBFEN 1. 008 7o, ARG D AUFHEERF -1 75%, RS
PR i -1, 48%.
4.6 MEMARSFA ABEEEST FHERE RN

WA, AH G AL A T H e B NBCE AN — 0 N e 5%
EIR T LTI et .

=
3
=
¥
[\
=



AT 2016 4£55 4 TR

§5 BHHAEWME

5.1 MEPRBEFHEBR
FF5 i H & o o 4 BE PR I LA (%)
1| B 5,962, 725. 30 3.65
Hrpe 5 5,962, 725. 30 3.65
Few T - -
fif] 5 WAL 2 5 % 150, 871, 048. 30 92. 25
Hep: gz 150, 871, 048. 30 92. 25
B SCRRIESR - -
4 | REBERE - -
5 | ARhfTA SRR - -
6 | ENRELEME™ - -
Hodre SEBr = R0 1) 2 R B
&Rl e j }
WATER MG E /AT &A1 3, 672, 885. 42 2.25
HoAh % 3,032, 136. 08 1.85
A1t 163, 538, 795. 10 100. 00
5.2 MEARBTWARKBEREHE
5.2.1 MEYREATI BB B ERTHE
o KR ARt GO Egﬁﬁgéﬁwm
YO 7 NN QR4 297, 984. 00 0.19
KA 360, 166. 00 0.23
il 1 Ml 2,423, 549. 00 1. 56
" CEVANIE W NI /S W& e S SIS B B
Al
E | 30 - -
Foo| i mEeEl 767, 832. 00 0. 50
G | ZCdisf. i ATHEEOLY 838, 248. 12 0. 54
H | AErEAE Ol - -
G EAE . BEAE B EARRS
I 300, 570. 00 0.19
7| ARl - -
K| Grire 597, 870. 00 0.39
L | PRI & R - -
M| BREERF TR AR S5 - -
N IKF FRBE A T B it B 376, 506. 18 0.24
0 JE R MRS AN HA AR 5l - _

%8

p=|
biss

=




AT 2016 4£55 4 TR

HuE - -

PR TAE - -

A R E R R - -

»n | = O | T

e _ _

ZN=]

&1t 5, 962, 725. 30 3. 85

5.2.2 WEHIREATW A R HBRERER R A
T ARG WIRRFFA P HE R 5
5.3 REWIRIEA FRME 5 E S B FE AR/ EEF T+ 42 R B R B4

e | mEmAE | REsK | MR GO | AnhE G | Dorou o
el (%)
1 600794 RBURH 133, 479 838, 248. 12 0. 54
2 600297 IR 89, 700 767, 832. 00 0. 50
3 000404 R Y8 72, 400 724, 000. 00 0.47
4 601689 iR T 14, 400 423, 648. 00 0.27
5 600305 E R L. 33, 200 387, 776. 00 0.25
6 600887 aEilliiahis 21, 700 381, 920. 00 0. 25
7 000978 FEAR R i 33,114 376, 506. 18 0. 24
8 600594 A2 22, 100 367, 965. 00 0. 24
9 603979 LIS 20, 200 360, 166. 00 0.23
10 600340 5 AR 14, 500 346, 550. 00 0.22

5.4 MEBIREGIFMF T RBFFREAE

R G R HE ] (%)

I

s 555 Al NfeE o

b=l

1| EZxfds 9, 987, 000. 00 6. 44

2 | AT ESE _ _

3 | el - -

Horp: BORVE SRR - -

4 | R 102, 503, 048. 30 66. 11
5 | AT ERL BT S 10, 016, 000. 00 6. 46
6 | A 28, 365, 000. 00 18. 29
7 | AIEfR (AR D - -
8 | FNLAFH - -
9 | HAth - -
10 | &it 150, 871, 048. 30 97.30

=
O
=
¥
[\
=




AT 2016 4£55 4 TR

5.5 MEBIRIE A FME 5 E ST $E E AR/ EEF AT L4 Fr B R P 4H

e | mRRE | Ssk | BE GO | ARKME GB 5§§%Zfﬁ%

1 101562021 15 T AL 100, 000 10, 439, 000. 00 6.73
& MTNOO1 ’ IS

2 127248 15 ZRH 100, 000 10, 152, 000. 00 6. 55

16 L]

3 041662012 W CPOOL 100, 000 10, 016, 000. 00 6. 46

4 019539 16 [Efi7 11 100, 000 9, 987, 000. 00 6. 44

136455 16 # G1 100, 000 9, 848, 000. 00 6. 35

5.6 MERIRIE A SNME G E ST 5E HLBIR/NEEFF BRI +48 3= SRR BR
R

VE: ACHE S AR WA KR B HE S
5.7 REWIRLA AME S ES T HE LG NEF I R4 R e R B 4
T AESAIREHIRKIE HEIR

5.8 MEWIRILA SOME 5 S T 3E EL IR/ B AT LA PG B3 B 41
TE ARG A WA KA BUE

5.9 MEWIRFESEH B G 5 1H LN

VE: ACE AR WA R B AU

5.10 A GG HHE

5.10.1 FESEFKEHRIEFNRIT ECTHAFERBREMIILRRE, RE
WEmH HAT—FEARBIATER. LTHHEE.

5.10.2 AEEBERNITTEBRERABHEES SRR A EREEZSNERE.
5.10.3 HAhBE =R

5 AR e (o)

)
df

FHARES 20, 279. 04

JYSCIE 3 Sk -

YR -

IVl 3,011, 857. 04

R K -

oAb SYGR -

iR -

At -

© |00 [ |O (O | W D [+~

&t 3,032, 136. 08

&
S
b=
B
)
b=




RAEGRIGETE 2016 4E5 4 FREMRE

5.10.4 & HIRFFA B4 T3 B 3R B mT # e 35 B 41
s RIS ARG IR R FEA AT 54 B BRI T 3 4555

5.10.5 WEHIRATT4 B IFAETRIE SZ PR F DL Ui B
VE: ARG AR A A A1 44 IS AN S PR 1 0

5.10.6 #EAGHRE IER AT AR
TP N RRIA, LA 52 02 A0 5 A o] e e

§6 JTHAEEH RS

B
i 5 HA A 0 4 4 0 i 148, 975, 546. 50
i T S0 1] 2 4 e FR D 4 0 4, 859, 086. 51
U3 - ik 5 B0 i) 2 4 A S ] 40 4,192. 21
5 A R R S 4R 0 A i . (4 Ak L7 -
"IHF))
i T S HA R 8 A i A 153, 830, 440. 80

FEe RGBT BB, R e
§7 E&EHEANCHBEARERTELEESRHN

TE: AR SE AT ARG RIZH A R R m A L.

§8 RMMBEE KR HMERFE

§9 HENMFER

9.1 FEXMHHER
9. L 1 HRAE S AT RUUE S5 45 51 2 o 5 4 R 3R o AR M 5 VR A A S A
9. 1.2 (iR¥EEH G IEF SR AL SR S A )
9. 1. 3 CBRAEG AR RUIESR SR S G S50 U] 45)
9. 1. 4 CHRAEG MR IIES R B3R F - EE il

11 5 312 51

#




AT 2016 4£55 4 TR

9.1.5 (ERAIEGE PRA A PR w I 18 gl 55 K000 )

9. 1.6 AKEGEE N5 TR FUE LA

9. 1.7 ARIEEFE N5 TS AL ATE P

9. 1.8 At W A AR 5 BN AE T € B4 b 0 1 & A
9.2 FFH R

FRSE AL BAEATE G E NI SIEE NN AT . ARG BHEARIEGE ALK
FEENERT, BEARAER] . EH.
9.3 EFHN

R HE R RAN, EAT ARG, wESBER A S iR se- ) EH s B EneE . A
KNTTHE R FEER SO, B EIEATEAIE & B MG (www. yhfund. com. cn) £

AR A IR A IR A
2017 4 1 H 21 H

&
)
b=
H
)
b=



