e H HE R it 4 2016 Fa R 5 i 2

e HHBR M HEES
2016 FEFHREME
2016 £ 12 A 31 H

HETHEN: FRESEHARAR
HEFTEN: PHEBRBTRAGAERAT
wEEHERH: —O—tLE=H=+/\H



ez H IR Ml 2E 4 2016 R4 B4 2 4 2

§1 EER

1.1 EEHRR

IESEMANME RS HERIEAR S BRI EEE BIC 8. R PP B R, Jf
SEHC PSR PERN S8 BV AR AN T B VAR BT . ARG CE =02 0L B
SEHER TR, FHEHFKREK.

FEGFEE N P E @ AT IR G A IR A IR IR AL S S FBUE, T 2017 453 H 24 HERK T &M
TS ReRR . AR FEESIE . WS THRE . RRHEGMESEAR, RIEERNRE
AEERRRICHE 1R R 50 BRI .

FEE AR OSBRSS R 0 B E B 0, (ORI & — e J

SISO AT AR BB AR, BV #7EAE B PSR AT LT 40 Dl 15 A
B HIHE S UL S L .
AR PR A LA RS IE5C, B A T VRN 2, R DR A FE R 4 1S
AIREHIE 2016 41 A 1 HEE 12 A 31 Hik.



e HHER DTS 2016 T RS E

§2 E&EMN
2.1 FEEFEAFM
B4 IR e HHERT
AN 040038
5 o ARG 040038
S (Y BRI
EE&ERAKHE 20124 11 A 26 H
BEEEA Mz F G AT IR A W
BEFEN oo 6] el B HRAT I 03 A PR 7]
e HHOR T 4 B A 9,019,960,403.33 17
e R AN E
NESRIEENESER | FZHHERT A | BZHHERTB 1% ETF
NE S B A G AR 040038 040039 511600
i IR T J& 7 Rk 4 1) 4,391,166,064.50
13 LA 223,769,425.92 4} | 4,405,024,912.91 1} ¥y

E: H2016 £9 F 12 Hild, AESHIMZAEEMHE (HRESMHPD RFOy“1Em ETF,
FE M HUFEN 100.00 7T, ARFTHI N B HHE 35808 1.00 J0; MRS (A 83
EmHD RFOvte HHEERN A”, SEEMEHEDN 1.00 7C; HMEEME (B RESMHHD @

FrRoy«“tez H HgESL B”, Fgm#lFE N 1.00 7.

2.2 B s

R BRI E A H B F R, AR IRA S R4 TR

i
HEE H b o VPR BRI |, I RR G SIS, SR VIR B

ARSI G KRR T I G DU AT BT A A A&, AT IR FIBIE 7T 20 H7 2
fifi b, ZREFEEMAETIS . TR EmEr . 56771015 -5
BB g PSR S 36 T A5 B8 0 B B 2% 2R 7 A R R KP4, T E 52K
ey TR E PR T BRI R 4L aEH, RIS
22 A PEATRL A R A Stk _E 0 4 o3BT N GG AR E PR -

E3TTFE43 7T



e HHER DTS 2016 T RS E

b G bb A e v AR @ AR R (BiE)
- AFE N MRS, BTEREREEES PRI M. AREK
RS 1
KBS AN FUA AR T I S & . IR A TE S MRS

23 BeEHEAMESITEEAN

T H FEFHN REEFEN
45 e R E AR AT Hp ] 2 R AT I A B A 7
44 ER A H
15 B 5%
kR BT 021-38969999 010-67595096
Ui O\
HL - RIS 46 giankun@huaan.com.cn tianqing1.zh@ccb.com
B RS HE 4008850099 010-67595096
fEH 021-68863414 010-66275853
24 ERHEHR

B S PR A A A BN ELIER R R

www.huaan.com.cn

He R & B

T KiE
3R R E

8 5 igHE 4.0 —

§3 FEMFEIF. ESHERISAEIERHRL

3.1 EESTHEEMT 5165

EHiph. NRMT
2016 4E 2015 4E 2014 4F
3.1.1 ¥4
‘ e H | e H ez H | % H
mEYE| L H | ®7HH it "M "
H#E | HER H#ER | HaElk
Mitghs| Z1iMA | Z&MB ETF ETF ETF
A B mA T B
A
B
U | 8,444,929 | 47321,67 | 18,538,2 | 18,674,0 | 25,862, 17,349,3 | 9,750,13
o 69 7.38 60.71 67.65 | 104.45 57.98 4.60

FEATTFE43 7T




e HHER DTS 2016 T RS E

A | 8,444,929 | 47,321,67 | 18,538,2 | 18,674,0 | 25,862, 17,349.3 | 9,750,13
F3E .69 7.38 60.71 67.65 | 104.45 - 57.98 4.60
AHA
N
e 3.9478 4.8569
x 2.5756% | 2.8222% | 0.6858% | 3.6984% % - | 4.6074% %

2016 4ERK 2015 4K 2014 4R
3.1.2 #

\ ez H ‘ ‘
REHE (‘e HHER g ez HH g wzHH| ]
Hzz 6z | Tt ETF 7% m ETF
FIEY 7N mA ZIRMA|ERMB ZIRM A |ZERM B| ETF
m B

HAR
H4 4,405,
e | 223,769,425, | 024,91 | 4,391,166 | 373,339 | 967,536 1,231,18 | 280,367,
e 92 2.91 ,064.50 | ,854.99 | ,923.32 -| 1,488.78 | 833.75
AR
H 4
i
sl 1.0000 | 1.0000 1.0000 | 1.0000 | 1.0000 - 1.0000 1.0000

e 1 AW CSRB R AR RO . BB e AR (A& 2 e frE e shiioat)
FUBRA R S A, AR A Sl aiin EAH A e fivE 2 shiicas, i mmiindk

SR MMEREATZE, Hik, AR EZRNR S NE,

2. H 2016 £ 9 H 12 Hile ARS8 H K08, fiFRy“IEm ETF,

3.2 B ERIN
3.2.1 EE A E B 2R K5 R ML 87 b B R A 2 A g
1. ZHHZERT A:

A 43 LS BT et A A IR P < B0 55

. AR IREE LG ‘ b4 bl g
e P B I —— b4 bl s 3 F—— e o
I T RN WU 25 R AR _ -
mEO i EhELE) n
@) HEZE®
HE=1MA 0.5676% 0.0018% 0.2722% 0.0000% 0.2954% 0.0018%
HLEANNH 1.1640% 0.0016% 0.5444% 0.0000% 0.6196% 0.0016%

FESTIHE43 7T




e HHER DTS 2016 T RS E

P S 2.5756% 0.0023% 1.0830% 0.0000% 1.4926% 0.0023%
o= 11.2694% 0.0042% 3.2430% 0.0000% 8.0264% 0.0042%
HEEFAER
E% A” IR 16.0781% 0.0043% 4.4295% 0.0000% 11.6486% 0.0043%
4
2. L HHE R B:
o 1 A I N N&5 58S
N AEEE | | kg |
pirB oD A 72 G HEW 2 AR O-® @-®
ﬁﬁ) 3 ﬁﬁ} 3
@ HEZE®D
TE=EAH 0.6285% 0.0018% 0.2722% 0.0000% 0.3563% 0.0018%
2N H 1.2864% 0.0016% 0.5444% 0.0000% 0.7420% 0.0016%
HEk—4F 2.8222% 0.0023% 1.0830% 0.0000% 1.7392% 0.0023%
TE=5F 12.0717% 0.0042% 3.2430% 0.0000% 8.8287% 0.0042%
oA AR
f@%i 7 AL 17.2221% 0.0043% 4.4295% 0.0000% 12.7926% 0.0043%
4
3. &M ETF:
o P B E IR N M 2 b g 3
e P BB I N Ml 45 b g 2 U3 b 0.0 OB
I . R R YN M -
mEO R ESE) »
@) HEZ®
TE=1MA 0.5663% 0.0018% 0.2722% 0.0000% 0.2941% 0.0018%
g{\A = L:E/*
f@%i A AL 0.6858% 0.0017% 0.3284% 0.0000% 0.3574% 0.0017%
4

E: H 2016 9 H 12 Hilg AFESIE 1 H 22080, WiFR NIt ETE”,
RIS H NSRS 2016 4 8 A 29 H Rl AL &+ A #0081, H 2016 4£ 8 A 30 HilzE 4,
F3E 43 C A2 42 H 25 85 50

ARSI AE: F-CRERERAE BiE) .

RIEATE S A FRARME : AT TEREM I EN A R et TR, B
Bl ALK, MMRETE, —FUN G5 %) RIS, KRR, JIRE—FLIAN
(&) KR, WIRAE—FEUN CE—8) B RRAT 240, FIRPIR (SEEHR) £
397 RN (5397 KD WIfid:. 87 SChRpiEs . Iy, DU b EER & B E N RERAT AT
Al BAT R s it TR

3.2.2 HES A FIAERLRE & MHH R TR EW R R 2R3 &I -5 RIHNL St B A 28 R AR S K L
L3
e HHEER Ml At e
SR R 5 ML S A R a2 ) S A H5 S B

ZH6TIFE43 1T



e HHER DTS 2016 T RS E

(2012 4 11 H 26 HZ 2016 4+ 12 H 31 H)
1. ZHHZHT A

16.08%:

14.47%

12.86%

11.25%

9.65%

8.04%

6.43%

4.82%

3.22%

1.61%

0.00%
2012-11-26 2013-08-03 2014-04-10 2014-12-15 2015-08-21 2016-04-26 2016-12-21

|— exERESETs — VERg]|

2. ZHHERT B

17.22%

15.50%

13.78%

12.05%

10,33%

3.61%

5.589%

5.17%

3.44%

1.72%

0.00%
2012-11-26 2013-08-03 2014-04-10 2014-12-15 2013-08-21 2016-04-26 2016-12-31

|— £=EHEFEHTE — 5|

3. &M ETF



e HHER M HS 2016 PP IR

0.68%
0.61% S

0.55%

0.48% o

0.41%

0.34%
0.27%
0.20%
0.14%

0.07%

0.00%
2016-09-12 2016-10-01 2016-10-20 2016-11-07 2016-11-25 2016-12-13 2016-12-31

|— et — L]

3.2.3 HEESHFREMURZESEEFEWR R KIS RS B R # 1
e HHEE R M iin A&

I 2 < [ A R DA SR i e A i AR 45 b 5 L AR v WA 2 5 0] BT
1. BZHHERT A

4.50%

4.00%

3.50%

3.00%

2,50%

2.00%

1.50%

1.00%

0.50%

0.00%

20124 20134F 20145F 20164F 20164

e [ #E T A wolb AT

2, BZHH&ERTB



e HHER M HS 2016 PP IR

5.00%

4.,50%

4,00%

3.50%

3.00%

2.50%

2.00%

1.50%

1.00%

0.50%

0.00%

20124 20134 20145F 20164F 2016 5F

m B H#E B w bR

3. &M ETF

0.70%

0.60%

0.50%

0.40%

0.30%

0.20%

0.10%

0.00%

2018

[m s TETE W s

M. H 2016 5 9 F 12 HikE, ARG H 2R AT #FKy“Iem ETF”.

AL RO R 2016 4 8 H 29 H A A& 1% H 4 %i. H 2016 4 8 H 30 HiEZ £ 4,
I 73 B2 42 F 85 A A

E FAERCH AL PRI, A AR AT .

33 T E=FEERNFE BB
e HHZERT A



e HHER DTS 2016 T RS E

AL ARG
CHEHETY | Bl NATREE | AR AR | RN SR A ‘
I ‘ #HIE
A st & L )| i
2016 4 8,857,390.43 512,544.44 -925,005.18 8,444,929.69 | -
2015 4E | 18,054,190.37 3,194,791.80 -2,574,914.52 18,674,067.65 | -
2014 4F | 14,478,952.90 2,133,232.93 737,172.15 17,349,357.98 | -
Hit 41,390,533.70 5,840,569.17 -2,762,747.55 44,468,355.32
ez H H#E 7 M B:
Bhr: NRG
ORI | Bl NATBER | SAPFREAE | RN A ‘
R #E
AL sl 4 I 4 AR F) it
2016 4 | 45,510,067.87 1,860,345.04 |  -48,735.53 47,321,677.38 | -
2015 4F | 22,993,483.43 862,037.12 |  2,006,583.90 25,862,104.45 | -
2014 4 7,705,357.61 1,841,209.17 | 203,567.82 9,750,134.60 | -
At 76,208,908.91 4,563,591.33 2,161,416.19 82,933,916.43
1% 1 ETF:
Hhr: NRMIT
OB | Bl AR | SAPRNEARE | FEERNE A
R T
sl 4 I A7) it
2016 4E | 17,761,916.66 - | 776,344.05 18,538,260.71 | -
At 17,761,916.66 - 776,344.05 18,538,260.71

E: H 2016 %9 A 12 Hilg, AZEE 1815 H K080, FFR <t ETE,
AE G HOLAE S 2016 4 8 H 29 H FNE A 4% H 45 404, H 2016 £ 8 A 30 HEES,
3 o e A& 4% H 8550350

§4

4.1 EE&EHARELZIIENR
411 ZREEEARLERRSNLK
M J G AT BR A B 28 v [IAIE M 45 UF M J 42 771998120 5 SCHkifE T 1998 4 6 H &7, 2
WEMESEH AR —, WIRA LS LT ANRT, AR SHRE LIGHFWEMRA HIX. Hil
AN BERA (EED MAR. REEREIEERAR. T (EED FRAHE. =

VL Bt

EEARS

T BA RN 7 M E A 2R BB AR A .

107134371




e HHER M HS 2016 PP IR

#WE 2016 4F 12 H 31 H, AFE NLERELOFRE . B E A BRI, Fxdls
BRI, FREAREREG. RREFRE . 2P NRKIREG . BRI ERE . B2
OMRIEIR A LR B RLE B RITRE . BLmLIR . BT siRe. &
% [AIF 180ETF. 484 F 180ETF Beds. 2 BiF Bk ETF. 8% LiF bk ETF BcEe. BT
TR ErfaEGE i g R, B AIE 300 484k (LOF) | g R E . 4
ZAE VRS EREWNEILERE. P RP TR B2 hn A misddi e (QDII-
LOF) . k% H AERWME 5. BeEFERMEV GRS, B 2SR GRSE. Exr
TR 300 F8H . W IR G PR HHERT. R 0Waimdy. s AR eE.
i, LR RARIRE . LR FIGR IR BRI EH MRS LA 100 184, B
W45 ETF. 204 ETF B, HR2eiP i 300 EALoR, (R FEA . BRESMmeRE.
e iiE g 5y B2 2 ETF. B2 KEHAT RS B2HEIREG . BRI ERERE . Rzl
@SR, Bz ERk (DAX) ETF. 22 Hbr ek (DAX) ETF Bi%E. e hiEd e
ETF Bk, o E 08 ERE . REFEE ISR R ER RS Remie i
FHRE. s IR ERS . RS TR E, 2R TR S FHliE
TRAIRAE . L IE RIEICE R A . R PR AR ER G R PIESIRIER IR .
ZHIFRATIR S . R EANE FBRE . FRBEIEZRA KRR F20DR 50 HE405
G LR ERARRE . B EHRRRRE . BRIRERARE . BLRFRARE . i
RARE . 2P WIRIMEBKIR S . 2 RIRE TN FF . BREERARRE . R eIRET
EERE LN SOETF. il RARE KR, B2 RR 18 N HEI i, Bk
ERIGEERE . U E REREREG . B2 RAGHERS . REZEHRE Kk,
i A RIS B R G e MFEMH KRN, LR F G ERS . LR RIGHE
R BRHEARERERE . 2B ENRIEIRE . B2 H R R A EIRE 5% 89 A
T4 BT IRIA F] 1632.85 /I AR .

412 EEZH (BESZE PN RESZEBEKE

FAREGH RS
WEZ: ML
4 i (Bh3) R 1 BH
R
FERH #A EEH
AREEEH LA, 15 FiFsE4e Ml
AR | L, 2012-11-26 - 15 4F 2. 2001 £ 7 A £ 2004 5
[ 72 AL 2 12 AR RIS A IR st A Al
1171354370



e HHER DTS 2016 T RS E

{EREFL L, MR IE AR 5,
2005 4F 1 A % 2005 4F 9 AEAE
JAE A MR B8 ot i) A PR RIAE A
71, 2005 410 A% 2009 4F 7 A
i RESEHARA TS
2R, 2009 4E 8 HEA{EH T
2 B 4 IR R o ) [ YL ah

2010 4F 12 H B4R R4 2253 [
m AR AR R RS N RS2
B, 2012 4 9 A AR
LW B (557 BIE 4% B 4 1)
AL, 2012 4F 11 A&
PEAREEN RS,

2012 4F 12 H R RHAE A2 E
FH 3 5 057 25 U AIE S5 4% B 5 4 1) 3
S, 2013 4 5 Hil[FRAEAE
G ARAIR A BRI R R FE 41
e, 2014 4F 8 AR H
R4 226 H 8250 W H Y 5 35 ARUAE
KT RS BREEL YT
e i e e A A I B e
. 2015 4F 3 A TELHB)
71 R B IR A RN R R 4
F42 ., 2015 4F 5 AEFE N
AR A LIS LR AN TR A B UE 7
BRI SR ELTE, 2015 4F
6 H i [Fl i FHAT e 22 IR LR 2 T
RV SR e e
2T, 2015 4F 11 Aile, FI4E
(P2 2 B AR AR A RAE SR P 8
HEMEEELHE; 20154 12 H
i, RN EAT A R AR AR A
LT A S I B S e e
2016 4F 2 2, [FREfEAEL
FREARATR A B S 0 0 4 1 5
G4, 2016 4 4 Hild, FEH
(R AR AR A BIE S 4% %E
HEMRESLH, 2016 4E 10 H
i, RN AT A2 22 RAE T B
RAINEHR BRSNS,

SNV

ARHE 1
Hgar

2014-08-30

6

WL g, 6 MR, 4T
NN A2 K Sl W A i
ZRNFIFRELE DN 2010 4

1275134371




e HHER DTS 2016 T RS E

8 AN &EHAR A,
SRR G . BeAH
Bh#L. 2014 4F 8 At EAE S
JAEG s T i, 1R
-0 H 8 I G5 BIE 55 4%
HRREMEESLH., 2014 F

10 F k2[RI P TR 22 B 4 I
BRSNS LT, 2015F2 A
FECFRAT o2 A A7 28 e WA T 7
RNER R TR SRS ST,
2015 4= 6 e [F) i) $HAT A 22 PN B
TR AR R AU T 4
I 4T, 2016 4F 10 ik,
[ B HEAT A 22 2 R L B TR A
RNER R TR SRS ST,
2016 4F 12 Hig, [FRImFHE{FEAER
HrEFI R B R A B
RENRELH,

L1
2K iizg 2016-03-02 ; 6 4

Wi, BA RSN E R
RS AT 2K S B 2 1T IS 55 B
H, 2010 4F 3 A A2 5
SEMARAA, e NFHESE
BE. GG EE T
fE, 2014 4F 9 H g0 fEH 445
BhEE, 2016 4F 3 HiH EE 2 A
H 2 5 AR e AU SR
& BTN 5
IEH TS P HwEmEim
B AR R T 4 B
HHEZRmmgREEsnEEsH
2016 4F 11 Hig, [FImFHE{ERR
SRR R RS
B St 2 L

| REEET
TR = 40n 2016-12-19 - 9 4F

WA, 9 FEIEHATIL ML
G . WAT LHRIESRAC S Tk 4
W ER 2, 2016 4F 7 A
ZHAG, ERBSEAREEL
SR ETF k55 1155 Ao 2016 4
12 Afe, JHEARESMESER,

T AR H SR i AR E g 2 H, BRIBLA S HOUE. IESF A& SR

MAT A2 GIEZRAL AL 5 B BN ISR ILE -

4.2 BEEANREH A AR SEEEATEHK U

130134371




ez HHER M54 2016 4 R 52

ARG A, AEEGEBNRIET GEFRRIEEE) SO REHEM RS, 50
WA R GE S OIE , A WSEE M B S i SR s B AE S B0, AR X
BIRTER T, RS mAREA AR B2, AMFAE RIS R AT 5 & & RIS T .

EEITR G BN A3 5 B IR = I3
4.3.1 A3 5 i BE AN T ik

RIEHEIER = GEFREEEEHRAFA AT HERSERL) » AFfE 7 (theite®
BARANF AP EHEGIE) R TS, R v g A & S A5
MEBAER T BRRE L HPATE T HEBPAN TS EH T EHER RS £
FEANT, WL RAE N A A E BRI A SR M AR . RIS, HREKE.
PERIE . B SRAEWT FUaR s B B AR G S5 07 sORB R S R A S L BT DL A 5 BRI &
FEALIT, N a] BB G A BRYE BB & 1O XU RN B3 3, 158 I A AT 28 2 DR A,
PADRIIE % 5% BE 20 6 58 5 R SR 2 MLE RIS I o (RTINS PR AT 3B TR SRR o, OB, #0584
B LI SRR PR LTS, A G A EAERBUEEN A R, B BRI
RIS RET . RN, AR SATESI AT P, BRSHRRAE =0 AT
HPTHE. (D L5y, SmEMHEIe. mREist. olnm. RG]
JEU,  SERLE] I ] N IAfE S B A S AL B I HL LR AP (20 5 —%aiinlks, &
R AP R RS AT AL 55 B, SR A S A A B A & 44 SO M AT iR . 251200k 55 LA 7]
P OCHAT AR SRR, WAZSEPR 2R DL R e de . Ll o BEJE IBEAT 70 i A P8R /N E ik
HEBATIEGI 2 BE, HUAAE A GRS, MEGMIES MR REES 5T, 7 a- P i and.
(3)  HUTIEIT 55 A 45 2 W TRIGUSE IR, Se 2 Se i iz il IR0 . 3@ 5d A AR IL R iwind %,
RATH FRAGER, WENEE AT HRZMRA ST Hiinihs, WAHRH G2 HE
AR B & 40 LSRR G i MIESR R, 25 RUALREAT bR, DR PR EHRRAE
BRI —— X R AR NI A BT LU 0, HDAA RN 44 3R, BB AR T2 U
EHERREESS T, T A THEA. W AP SIAEIAT, AR XS E B A ]
BT RIB BB A S HRE RN ISR T2 LTSS B R Al AT AN AR AT R AT BCE R BLA
"% ST IR — Sl Bl . A RIS AL R H AR AE ) H B 28 5y AR AT RE S 3R 2
52 5 AH S A& ) 5 0 52 Gy AT AT A%, BT A NS =7E 8 (i USRI 6o EED
TEWIT BB & S5 G N F Z RN L 5 WAL S ks o~ Fe kAT s &, W A FREH S ImITAE S
) [ [0 52 53 K52 5 I LRI AE By Ay 2238647 90 Hr o

}

1471343



e HHER M HS 2016 PP IR

4.3.2 A PR 5 B IHAT R L

AN, AT 5 BB PAT R O R4

I NEE SR IR K A E AR R A S, EARNEGT (HN. 3 HA.
5 HAWD MAERR AL ZB#AT T LW, REKBUER A5 N 525 1D

4.3.3 RERZGITAKE Y

WY EIE R = GEFRREEEHRAF AP HEEIEL) , ArGMEREZTSR
FEWB LHEIIHRHIE T A5k e, L/ fidr. [IWSEREE AP eSS 5 i S ARAT
8] ) A H B A1 32 S PN, FAER B RGP AT i B, SCBL T S RG], IR nss 1 X
B, BREFEHRIE S5 S H R A5kt XS BRI RS 5 0 R4
XHASRIA] A A S bR AT P S %, IF e WX AL 1R A (R 17 52 B3 A7 9 kAT 1 B i 0 #r o

AAREHIN, ARSI B PRI T2, RIS SN IT A R R A ES 51
RGP AITTEM AL o, 7 H I A3 5y BRASE D (R B A8 Sy B iR S 24 H RS R 5% (1 10
NI, RIBLAHS S

I

4.4 BB NG N E S BB RIE AL SR I K3
4.4.1 REHNE S BR R AIZES T

2016 4, ARREEREEFHEIKTUIARTE, IR THECK I UPRCR T R . SEBAH IR,
RF A BT IR R S RO A5 OR, SeE A PR Ko T, KK T
BFE, HREEOREEUT: BOTX U I EEASS, 45 GDP. @K, PMI AR E(E 048
SRR FTcE, WUAT BUERGE K QE AR, (ES H W AR, HLARAT LB e AR AN
AP AARR SRR AE AR BT, H AT s R R RSO EOR B bR, SEMBOR %
EWRIR . ENEGTE, FEaRS T br SRS P AT A BT, Surkiiia Ly, )
@Ay PMI FRER QI e, Tolk b RNEZ P s, Tl g sgasae, Fe i #fxest, &
A, S ERE, MmUY ks, Tl AURas R 2 Fid@%E, CPI
£ 8 AR JF B S al I, S@AKE 736k BRI, RATER T AT IR
HERRAE LAY, HAREE R BB A T8N MLF - S48 5 kAT,  FPaEmshit sk ieh v
4, (HBEE 8 H O RATE S 14 REFIEITME, RHECHEEESES T, WZEZ R LT
Pl AR R RN, HRAT (M B TR . 2016 FM T RIMBEIHAR, 7T =FRE s
AT, BERIAGIR RGN EEY T A28, 30Y WIE Gl R oR0E F47: PREHR. K
AIUE B F IR 5 T I B J03esl, WKai 28 KIR T47, [EHFZNCE: HENEZEE

155134371



e HHZ R T Tm 4 2016 F4E S 2

<t AT AR LUK R A 08 TR 5 e R B i Mg ) 2, el IO R B, it 3 K
EAT, ERIAEBREY .

AN, BATENR 5T, R, EOREA SR %4, FIRMIBRA BUERIRTIR T,
LA, R PECR R AR w2, BEBUE A A el WA 2 i A BUE m it JFad
WRIE TR BRA G4, RFTER NS, A N3RS T4 aUat .

4.4.2 MEFNES R SR

Mgz 1 H & 0t il et 2 S A AL

e HHE T A:

P ARk 2.5756%  HREHERE: 1.0830%
WYIRIEL: 37312 BARHIEL: 224 12
2 1 H&E M B:

P ER: 2.8222%  ELEEHE: 1.0830%
HARIRIRL: 9.68 14 HARFIME: 44.05 12
H 2016 49 H 12 Hig AIE L1 H R4,
2 H H &M H:

B a4k 0.6858%  HLiFEHE: 0.3284%

HARIRIAR: 1.78 12 IR 43.91 12

4.5 BEANERETF ST EATVESHHHERE

JEE 2017 4, RIKGHTR S IE A SR BUOR S F Bikom AN AL, I8 5 R B ISt v K [ R
BN, AERAFR IR EAT ), EEBM R RTTE SRR ENEG T, FEE T R
BRI RS ST, AT/ NE LTI 3 A o 1B v, st ™ AT B 0 e AT AT
RIS, FUH T RFEIFIR 5 N AT IR AT REIZD I W0 REE A St U i et LA SR
PR R ZE 2, AR I BB, ARACEIR XA EAT s SRAT B8 TR E AR e 1k,
ARRIEA B BB A AT, B [ AR ARG B IR, Bt KU AN AT A o
BT A MIRTIR T, 7 B B0 IC B A, PR AR U R X, 3 I R IBG B A
T HL A ZE U2

P TK b S EAR A s e RS, defpdE AR, RIGEAT IR BRI ERME i aile;
167134371



ez H HE R M4 2016 FAFFEHR 45 1 22

[, FRA R Ak sk AL GR A5 AR, 587 BC B 1R S A BTRY, I S (R A7 ORI 396 [0 D )
keSS, CIRFBER KT SRR FAG TR, LR B, U &4,
P R, B iR S 4B R AR B

4.6 EEANXNMEH N E S HERFFFR RN
1. AR BOR J KA
T

2 AR SR KR 0T 3 < B8 7 1 S 4 A PO R
o

3. ARSEHMERBESE T LN ARSI T, AT RE ) AAE G TAES P i)k
(1) w77

AR EESAEE S, AN RO BSRBEHFERENE Ik SR
PR AN FRE T m AR, R s a S LA TR,
FEIRTTEAHE: IR RATH KL T P E MR IE SR A% (O R SR, S ST PRAG B R SR x %
BERRATE SRR . VA RS E R AR L B e R AR E DT B e s i A ol
B [RINHER € (17735 DL RCR R A DGR Al 8 5 5 25 4 A8 R AT 2R 4778 8

RN RV AR RE ) e TARA D

HEMR, BSREIGHRARRR s g, REMBE, T TE%m L. SEGYE IPIF
FAT R T SR B 263, IS ERAR B AR IS R A H T R S A, AR EIER T
SR, SEREEREAESEE. 2008 /F 4 AIMAELESGERGRAR, WEEZFEHE
PRI R e R TR R . B REFr AT iR B Ym E R R R G, it
SEHARAF DA, SR THHRIRB T MBS

M, Bt Em S, AR . AR RIBEUT NS R A5 T S E P
2004 4F 10 H it N2 B E A RAR], TR UK EIMEMTT TR, DT L RIS RIE RS
PRI E KR A R RN SR, RS Ha.

Ve, Rt BEDEWEERSM . BRI A R TR A R G R, R
HIRAF GG SRR ARG, BE R R e . BEEREERItm. Bef
SEW RIS ARG, e D HERIHEN e m N, e 2 &R HE ., ¢

BPP

=il
ST

%
%
JE
fals

175134371



ez HHER M54 2016 4 R 52

ZAE MR RRIBRFI G BILIE R T e E R I AR e iER
FRIEMCE . W RFRAS . 2 R B ZHGRAS . 2 RA . R IR
CREEIFRENEEEAEH, BB,

Y22, REEamMals, L, CQR(EBrEUE it TN . BAE KiFHM
REFLTHE B L R shul N FH Rt TR TAE, 2005 FIMAELESERGRAR, L
TR JE R BCR S 0T, BIUEAE 2 FAIE 180ETF % FilE 180ETF . HE24IKIE 300 F53L
(LOF) . %55 ¥4 ETF s, B Pl &R A R e g, Eu Pirr i g
ez ANEAR 50 F8500 P HE AR SOETF (I3t &4 8, FeBdv i mgan .

Brbk, HEERAEHE, THEHEML, MYSH, CPA FEEMS A AR S
o WK KELTHITESFTTAE, 2004 4 11 AR SHHARART, WM EZE

Eln

Bl AFMEHEAHE, DUTESZEERRLH,

Hy

(2) FEEHRIT
FEERATARIE VR A B R JBAT A S E T F I B AZ 5T, I BN AL E A R A A EE
RAFET

(3) it
XA SRAN (R AR Y L (R S 2 B3 24 1 o L o A i LA o

4. BEaM S5 RE M ENTEE
KIS HREGRIRS SRR

5. S 5E RIS 5 Z IAAFAE AT o] KM 2 o R
Z 5 AR % 5 Z R TeAE ] 3 KA 2t o R

6 TR AT E M e 55 HO PR B S R BE 2545 2.
T

4.7 FENNRE A B S FE S BB SR
WIEREERINLE, AR RyEs H e A s, AR E e M I N,

1871343



e HHER M HS 2016 PP IR

BB RS PG IF . AR HHERT A RiHIai o B4 8,444,929.69 T,
e HHEDR M B RIHIAE 7 BC 440 47,321,677.38 76, 2 HHER T H R2iHGGE 75 BL &40
18,538,260.71 Jt.
4.8 HEBATENN A RS RE NBEE &R = e E BB R3]

ARFEG A AN AT SR NBUIK T 200 ABEES B 7 HEAK T 5000 J5 0TS T -

§5 FEEARSE

5.1 HEHNFEETEENERTERBOLE

A, EEBRAT B AT R A RAEAE G T E SRR, RS TGRSR
v BEEFEL FTEDUCRHEANE SE, AMEEIRE RS IEA AN TN, e RIR T
JBAT T R AT E NN LSS

&
X
hit
504
=

52 FAEANREHNAZ SR BBIEEMTE . FETHE . FIE 2B

A, AFE NEREZGRME . REeEG R, FTTEBUICNHEMAG RME, WAL
S PHFET R RIS HEAT TNEN R, WA S SEHSE T AT 1,
R I 4 B NAT 10 35 2 e U A AR 2 AT

RGN, AT SANE M EB: BH HEERT AN 8,444,929.69 7, - HHZER M

B N 47,321,677.38 yu, £z HHZFERT H N 18,538,260.71 JG.

53 FEEANEEEREPMEELEABTNESE. EHNTERRERL
AICENELHE A T AMRE PRV ST FEERI MBI W55 ST B
FIREENR, RIERRNBEAEAERERICE. RSV s oK.

§6 iR

A HA B S0 55 S - & K R TP &S T (R iRl A k) sk, Mm%
FELE. T KT H E T 2K (2017) #H 55 60971571 _B05 5 hniHE TG O B8 = LA s 1R

Pt v I A AR i IR SO E H R A

§7 FEEMEHRE

7.1 BEAGER

197134371



e HHER DTS 2016 T RS E

St EE: BZHHERTTmES
WE#IEH: 2016 4F 12 H 31 H

Hfr: ARG
EHAR AR
wr=
20016412 A 31 H 2015512 A 31 H

BE - -
AT 4,980,265,795.32 222,511,774.65
LR R AT 4 20,000,000.00 -
17 HIRIES: - -
AL 5y 1 4 Rl 7 1,320,256,605.84 838,884,888.10
Horpe s - -
s - -

i Bt 1,320,256,605.84 838,884,888.10

PP SRR % . -

T A e - -
SENRE SRl 2,670,517,965.77 453,478,720.22
FICIE ST H K - -
IV SIS 33,114,101.61 8,956,049.45
IMLidiel - -
JSEHSC HR 926,093.11 7,627,763.84
T IE PR RLBE - -
Fopth = - -
BBt 9,025,080,561.65 1,531,459,196.26

AHR HEEER
PR A E N
2016 5£ 12 A 31 H 2015412 A 31 H

i fii « - -
AR - -
A8 5y M Al 47 £t - -
4 SR F £l - -

205134371




e HHER DTS 2016 T RS E

St [ e 4k 8 7 K - 186,999,706.50
LA IR F3 7 K - -
JRE A JRE [ 5 780,650.11 793,363.58
JRLAH A5 BN iR I 1,150,416.79 381,627.88
AR P 460,166.68 115,644.78
JSEAST A5 R 55 9 673,584.01 82,217.96
A 52 5 B 92,077.40 38,621.14
A F B - -
INEREEIS) - 10,576.12
JREAS )l 1,654,263.33 1,851,659.99
T 3 AT 1 £ - -
oAt 4745 309,000.00 309,000.00
PR G 5,120,158.32 190,582,417.95
R & - -
S 4 9,019,960,403.33 1,340,876,778.31
A FL R - -
A& E 9,019,960,403.33 1,340,876,778.31
SR A B ST 9,025,080,561.65 1,531,459,196.26

E: RS #EIEH 2016 4F 12 A 31 H, JE&MME0EE 1.0000 JG, FE &4 4

9,019,960,403.33 i3, HHA A RIS AU HT 223,769,425.92 175 B RIEE GBI A

4,405,024,912.91 435 H I 40040 440 4,391,166,064.50 173, H BIESHHIFE N 100.00 7T, AF

JIT8I H 22 4 AU i LT 500 1.00 T

7.2 FlER

i ER: g HHZRMTSEE

AAREW: 2016 4F 1 A 1 H&E 2016 4F 12 A 31 H

Hhi: KR
= bR EESAR
iH 2016 £ 1 H 1 H% 2016 4F 20154F 1 H1 HE
12731 H 2015412 H 31 H

215134371



e HHER DTS 2016 T RS E

—. A 95,434,523.10 54,788,524.35
LALE N 97,435,376.15 51,795,312.89
Fordpre AR BN 24,718,064.99 17,788,799.91
e ISP 47,373,336.11 25,718,044.13
B SRR AL RN - -
SN IR Rl B PN 25,343,975.05 8,288,468.85
H AR - -
2B A (AR DL IE D -2,000,853.05 2,989,669.54
Horre JREEBFE AR - -
e (&l - -
(e = rand &l -2,000,853.05 2,989,669.54
BE SCRRIESR R B s - -
frE T A as - -
JB A - -
BARMEZI . (FRLL 5
HED - -
405 (R BL— 5 3151 - -
5 HABWN (F KA S - 3,541.92
B: = BH 21,129,655.32 10,252,352.25
1. B PRI 8,272,849.59 3,994,257.10
2. fEE 2,877,465.08 1,210,380.80
3. BEMmRS 3,030,842.80 1,287,271.32
4. Xy H - .
5. FIEH 6,449,378.71 3,372,696.76
Fore S [0 4 Al 5T S 6,449,378.71 3,372,696.76
6. HAth 2 H 499,119.14 387,746.27
=, FEBE (THREHUS
EH5)) 74,304,867.78 44,536,172.10

Wi TR RLP

22134371




ZHHBZRTTSES

2016 SFAFEFE R 5 4

MU, #AlE Qa5

74,304,867.78 44,536,172.10
7.3 FIAENE (BE&ERE) Xk
itk BHHERMTgHEE
AREW: 20164 1 H 1 H&E 2016 45 12 A 31 H
Bfr: NIRRT
A3
e 2016 41 H 1 HZ& 2016 4F 12 H 31 H
LS HRAFBCFHE FraE AT
— WA E ARG (

1$1ED

1,340,876,778.31

1,340,876,778.31

o AWE s A
SAEARBE CRIARED

74,304,867.78

74,304,867.78

= AR S M54

HIHE e EZIE GFEIK
BPLe S I 7,679,083,625.02 - 7,679,083,625.02
Hodr, 134G HEK 22,659,781,421.75 - 22,659,781,421.75

2 B4 e ml K

-14,980,697,796.73

-14,980,697,796.73

. AR H A A
I3 BRI 7 A A A (A
2l GRE L5 35151

-74,304,867.78

-74,304,867.78

T MR ERGGE (k&
ELIED)

9,019,960,403.33

9,019,960,403.33

=
Im

201541 H1 H&E20154 12 H31 H

AR BT ELIAE

STl

R BT

FrAEERR AT

— WA E R
EEIEY)

1,511,549,322.53

1,511,549,322.53

T AWgE s N

44,536,172.10

44,536,172.10

2370 3E43 71



e HHER M HS 2016 PP IR

EATEAR SN E AR
= KW HEL 5

K12k S AR BN B HHHE R

BRI S IET)D -170,672,544.22 - -170,672,544.22
Hodr, 1A G 7,222.667,423.62 - 7,222.667,423.62
2 FE Gl Ek -7,393,339,967.84 - -7,393,339,967.84

. AR EmBEa A
I3 B 7 A R R e A

g (E IR P53 51) - -44,536,172.10 -44.536,172.10
Ti. WIRTAEEN G (g
ED 1,340,876,778.31 - 1,340,876,778.31

TR PRI 55 AR I AL AR 2
AARETRY 75 7.1 2 74, WERELH FH 75T NEE:

REEHANTIA: R, FESUH TSN 5EEE, ST Bk

7.4 REME
7.4.1 ZEFKEH

g HHER TS ES (DM ARES”), RETHEIFFREEHEZE RS (LURFERH
FEHE 2D IEMEVFRT[2012]1442 530 Tkt H H R i A& SR N E) i,
G ERAMAREAE AL ATFHE, EEGFHT 20124 11 F 26 HAER, HIX
WAL FFEERBE 926,777,863.81 M HE S A, AT NFARIFR, FLEMIRAE. AHeH
2016 4F 8 H 30 HAZHIN H RIS ME, A RIS B RIESMHPUES I HIGFIREE, H 5%
STESN IR . ARFES B A EEES M PR B 8RS ME v AR 1.00 75,
Uy H RIS AT 9 AR 100.00 7C. ARG MESE NN EZESEHARAR, TE
NN EE AR A RAT, A RIS B KBS 0H M SN v I & I
BRAF, HREEES OB S ICHR A ERIE R il 45 5A IRSTEA 7 .

RIEG AR GO N A AR S IMY R, RS HERA AR RS IME S0
BHZIRORF I 2 3 R B IR S5 9, DT O A B R A0 . A RBE S 4UR B I 407
Blo HHESRHFRA NERANTESIL G IR T A RSN HUER|SGRIE 500 Jin;, Akk4

PIEM SN B 80 H AR 2R 858 ) K P IR 1 A KRS A4 T 0N B RIS MmH. #5
247134371



e HHER M HS 2016 PP IR

SO PHFFA NERADN TG 5 K R B REEGMAURT 500 RN, AEEHEMEICHIME
B AR IS 5 K P IR 1) B RSB TR0 A RES M. H RIESHEA T I
ST L

IR GEHANEZEGEHAMRAET 2016 4 8 H 30 HEHK (B2 H HERMligikest
EEFY » AHEEOBRE VBT TR . AT, A (R B AR L fo
PR T R, 8. e, @R, ISR, —HEUA B8 KIRATEMR,
KRB, WIRAE—ELA CE—58) KRR, WIRE—ELA G5 KRR 57 E,
RIAIIBR (BRI #8397 RN (55 397 KD HIfiFR. B SCRFiEsR. HIsEYE, DU E
EME 2 RN RARAT AT A B REFmah e e it TR . AR5, A S50 v ik
P E N OV e TR, B Be. WIRRAE 1 DN G5 158 MIRAITHER. e
B, e BRAT S RNE A R MARAE 397 REAW (4397 KD MfiigR. AE4mldib fi 55 fl
WLH B3RS, ULAPEIER S EANRRIT AT AR A R sh PR ek TR

A ERE R B E UM BLS e vF R e Bt ot i b, RS E B BATE ST A, TR
AN T

AT SRR FH-ERERERNE BiE) .

7.4.2 STHRREI SRR

AN 554 3 ZR AL o [ A BB A AR P Cboolk 2 THAE I —JEACHE I ) DL K L A S AB T ) HL A
STHHENS . IR R MR AR A AR SSREE (BN S FRedblb 2 vHHEN™) gl IR, %5 Bk
U REAE SPERT T, 2% T P EIER IR AR EIT I GEFRB eSS
/1)« RERER 2 HE R ORI ST <d 2 vHE > AR 55 R A B E T4 5%
FIOUPERD)  GEFREESEREEEHINEG « GEFREREEE B HENE SN
F25 (EEMENARSENAD) « GEFSRBEEEEPERERIBND) 56 3 5 (SUHREEIHER
Gl S EERD  CUEZFEBI R AR SRR MR ) 25 5 5 (BMTiindtels S RERME) |
CUEZF LB 2k {5 Pk XBRL AR 3 5 <F R AP >) S A A IR 2 J2 [
RS B 3 b W2 AUAT PR G RN E

AR 55 1R DAA B G SR8 B LA

7.4.3 BEAML S HIE N B oAt SR e IS B
AW S IRRAT B A T R, Fs, Se RO AR e T 2016 £F 12 H 31 HM
SR LA S 2016 4E FE 278 B FHE AR B 1 L«

2514311



e HHER M HS 2016 PP IR

7.4.4 FZMEFFRAKSHBER. ST SR EREHE BN
AR A 2B Sl 5 RIS A2

7.4.5 2TFBURM S THE T DL R 24 B IE R UL
7.4.5.1 STFBURERE KA
AFEGARRE TSR E.

7.4.52 =iHMTHRE R
ARG T 2T TR

7.4.5.3 E4EEIERULHA
AFEE AR IATE RS2/ 1N BN 4.

7.4.6 BLI

7.4.6.1 BB, HEAEF

AR EGE . E 5B BRI R[2004]78 530 (SR TFF & B A S BURBOR i@ ) e,
H 2004 1 3 1 Hid, XEFRHREHEE EHHRIERR RS, TGRSR RS EHAE
PR TS 5L AR ION, R GiEEN LR

MR B E F B LRI FL[2016]36 53 (06T AT HEFF BB SOB B S @ ) 1
W, ZEGpMHE, H 2016 45 H 1 HEEAENGE P A HHETF S VB SUER EBHR S, 4t
WK ST, AV E LR SO SN AR . WHIE SRR RS (B PRI R 4, Pt
UEFR B I ISR G LR G AL N A (B R 6T, 7 BUR AR
VLK G R A SRR RN e fiE (A s A7 R S NAE SO (B

WY B E B % SR BI[2016146 5 3L (& T3k 5 MM A T HETF & o ik sl G Aol A
SRBUGRRBEHD) IRE, SRR R 1B 20N GR B 4 s oMl 55 K R A BUR M S b 57 05 B
(RSN & T SR FDI AR SRR BN 5

MRAEIA B E H B % LRI F[2016]70 53 (56T S R [F) AT SR S5389 (B BB 3 1 b 7038
ENY IIRUE, S RLRTT R I ST S R A SRR ol 55 RDVAERR . RDLAE DL R R 4 Rl fit
FAUA R SO B T4l [E A SRR RN 5

IR EGR . EXBLS B RMF2016]140 53¢ CTMMERL. B IR BE MRS
SERERBORIBRD E, BE RIS E R R A I E R RBAT R, DLBRE T E AN

265134371



e HHER MRS 2016 G4 5 R 5 5

FEAEBIANBN 5

RAEMBOR. E R B S RMABI201712 530 (T B8 i B BORA < A U Ab 7838 &0 )
MRLE, 20177 H 1 H (&) UG, B8 iz E R R A ER REAT Ny, DA™
BN HEBTN, BT HUE S ER . XM EE WAL 2017 47 A 1 HiTsEd it
FAERAEBINBAT A, REGNVIEEBR, AP CHBEBI, TR G E ™ o B
N LG F 3 B S B A 2 48 A0 A0 KL o

7.4.6.2 AN ATRBL

RAEMBER E R BL55 SR B[2004]78 530 (- THEZFR 53 3 S REURRE R HHUE
H 2004 1 3 1 Hid, XEFHRHRGEHEES RIS RS, TGRS EHAE
FASE G LR BOFIEMION, 4R RAEM TR

RIS BEE . E 5% LRI B2008]1 53¢ CRTARMV T EEUE TR BECE @ e rKHE,
XPUESF R BT G MIE SR T i P BSOSO, B4 KSR B ZEMON, AR . LA
AN AR RLERN SR ISON B AEY AL BT S8 .

7.4.6.3 MAFTEH

FRPEIFEGES KB 5 5 B [2008]132 530 (B B Z B4 85 0 T & A7 3R 2 BT
134 A NP BECEAGEAD FRE, [ 2008 45 10 A 9 HiE, 3 fEfch S B8 il A
UNESZR

7.4.7 REKHF R R

KI T 2 Fx HARBEEMK R

faxan

e 4 A LA A i%iﬁﬁ BN |
EERERAT IR A IRA R CEBRERITD BEEFE AN HESAREI0
EEEREIEARA A BB AR
EEERAER) S A FEEENME AR
g TR T (SR B BR A 7 BB N
G ERT E PR A B PR A A e INI] &R
E 2 2 R E R A A PR A A H BN R
g AR T A R ST A F BN AR 3 7 A F

T DU SRERAZ 5 YAE IR Mk 5536 N 4% — IR Mk 2% 30T 37

7.4.8 AR 5 H K 4R B AT B O SRR 32 5
7.4.8.1 B KRERTTR 5 BIGHAT KR 5

2771343



e HHZ R T Tm 4 2016 F4E S 2

7.4.8.1.1 BREZ S
ANBE G AR T S R b B T B ) 35 ARSI SR T 5 5 SR e AT I SR AL B o

7.4.8.1.2 BUER 5
AR AR A Y1 B B AR R AT EE S I 28 SR G R I A8 5 BT REAT BGIE RS 5 o

7.4.8.1.3 HHERH
AN FE A AR 4 A e b AR R T LA ()34 R B SRk T A B I AT R A G

7.4.8.1.4 fRFR AR 5
AN FE A AR 4 A R bR R T LA ()34 R 8 SR Bk T A8 B B e AT R AS 5

7.4.8.1.5 PISTATRBR T K&
AN B A A A 31 B B AR T BT I 24 58 R S A SRR T AR <6

7.4.8.2 SREE TR
7.4.8.2.1 BE&EHR
. AR
ENY AR AT L ]
Y| 20164E1 1 HZE20164E12H | 201541 5 1HZE20154E12H
31H 31H
TR AR ) e < B ST A A PR R 8,272,849.59 3,994,257.10
Horpre UM EE UL % 7 44 3 454,318.00 636,284.61

TE: 2016 4F 1 1 HZE 2016 4 8 H 29 H, FEEE M AT — HKEE T HE R 0.33%H)4F
PR, THEITEW R

H=Ex0.33%/244E R

H e H RL TR I 5 4 5 20 9%

E AT H 34 5 7= il

SEHFGH MR, BHRWREH AR, %A

2016 45 8 H 30 H# 2016 4 12 A 31 H, H&E H LT — HIUHEE 5574 E 1Y 0.25% 1427

Ritdg. HEITEWT:

H=Ex0.25%/44F K
F28 71 4k43



e HHER DTS 2016 T RS E

H JyhE H BT I 58 21 2R

E J9HT— H 2 & 58 1H

REEHREHIHE BHRWERHAKR, A,

74822 EIEER
hr: ARG
ENY AR AT L ]
Y| 20164E1 1 HZE20164E12H | 20154E1 5 1HZE20154E12H
31H 31H
R R < N SCAS R B 2,877,465.08 1,210,380.80

T BEEFTE ST — H RS TR HRE R 0.10%E R iR . THE IR T

H=Ex0.10%/>44F K%k

H JyhE H MR 5 S0 27
E JyHl— H 2 e 51 4HE

HeEREHIHE, BHRATESAAR, AU,

7.4.8. 238 B R
A AR
A3

IRAFHE B 55 2 1) & SR B 201641 H 1H Z20164£12H31H
WEA A A TR 4 I SRS (1 B 5 IR 55 9

ez HHERT A #2HH&ERTB| &M ETF it
LG E AR A A 291,259.48 152,926.32 797,961.24 1,242,147.04
HARAT 195,958.77 4211.17 - 200,169.94
#it 487,218.25 157,137.49 797,961.24 1,442,316.98

AR AT EE ]

IRAFHS B I 55 2 1) & SR B 201541 H 1TH Z20154£12H31H
WEA A A TR 4 I SRS 1 B 5 IR 55 9

e HHERTA| £2HHERTB 1% METF it
I G E AR A A 366,352.45 39,850.20 - 406,202.65
HARAT 369,585.67 1,972.50 - 371,558.17

29714311




e HHZER M SIES 2016 F44EE R &M
&it 735,938.12 41,822.70 - 777,760.82
T ARG A BEEMEFEHERS RN 0.25%, ST H B HBEH N A KRS0 HFF

AN, FREMS RERBEHERR T D TAEHEEH A BESHHHRE. B RESHBUN
FAEMSHE N 0.01%, T A FTHEON B RIS HERAA N, FHERS RN E 2Tt

I F—ANTAEHRESZ B RIEESMHN TR . HRESNHIEN SRS EN 025%. &K
BE s SRS ot R AR, BRI
H=Ex{H & [ 55 9 4F 2 4/ 24 4F R B
H 8 H RIS BRTHE I EE S E RS 2 B VT — FZSREE G 0 AN JE 4 % 7 1
EewHERS e NIHE, BHEWERA AR, %3],
7.4.8.3 5 RBT BEATARAT 18] F L T 5 52 33 (2 B )AL &
A AR
A
20164F1 H 1 H%20164:1231H
AT IH ) TR 9758 5 4 Eop U EIY4| B4 1F [ 8
WLIESS
I S DN HEEM | ZSHEH | MERAN | ZHEH | FIEZH
EBARAT 71,238,627.05 | 50,314,228.77
AR AT EE A
201541 1 HZ20154£12H31H
BATIRI T IR AE 5 SoSUAEY4| B4 1F 511
LSS
S BEIN BeERM | ZSHE&H | FERAN | ZHE&H | FIEXH
AWARAT 20,056,792.60 50,000,000.00 | 7,808.22
7.4.8.4% KRR JT B R AT G I 110
74841 R EHANEESEHENCHER RERBELESHBNR
TEREAL: A
N AR FE A B ]

i H

20165E1 H1H E20165E12H31H

20154E1 H1H £20155E12H31H

1

e H HEE e

L T4

TRMETF |%f#HHZEZ R

e HEE LR

T2 METF

30714371




e HHER DTS 2016 T RS E

mA

mA

B

WA

B

717,001,680.31

SO 1) FR /3K

NS

581,756,054.86

1,473,504,98

2.18

LHILIIESETTSy
A

ook 1] IS
[a /S H A

P

Ll

1,019,177,382.

09

756,503,301.

87

WIARFFA B
H A A

279,580,353.08

717,001,680.

31

WARFFAI
H i
B 4r AR

B

6.35%

74.11%

VE: TR A SRS B DM B N B S TR0 [ /52 R R A7 B0 5 e i 43

7.4.8.4. 28R HIIARERE S B EA Z S HAN KRBT B R A £ KIE I

e HHZERM A

AT R G PN AN A RIS T AR IR Je LSRRI A Kok

ez HHZERT B
s oy
ez HHZERMBAIAR By HHZERMBEERER
20164212 H31H 20154212 H31H
KT 2 FR P &0 FrA L0
FrE M FrEM
o 35 G R A 7 34 B A
4y 70
e ) e 3]
g AR RIS
12 ) 16% 163,155.32 .53%
FIR A ] 7,120,883.50 0.16% 5,163,155.3 0.53%
%M ETF

315134371




e HHER M HS 2016 PP IR

AT R G PN AN HA RIS T AR AR FE B M ETF (H K28 o

7.4.8.5 B RBETARE RAT AF R B K 37 AR R B

A KRG
ENY AR AT EE ]
ST R 20164E1 H1HZE20164£12H31H 201541 1 H Z2015412H31H
WRRE EFERIISYION WRRE S ERISUION
AT 80,265,795.32 75,942.17 2,511,774.65 74,477.59

7.4.8.6 A EETEAHBIN S 5RET AR HIESR KB
T

7.4.8.7HARIRERIE 5 I B

PRI AR G AR A SRR (R AR AR AR R IR 2 05 AR B 2 B, K AT NI AR KM T S5 2
AA NN C, NUETSEERA AR, 348 H N 5645 A PR A 7 e DA 78 40 63
SHTHRINR R, LR RIN AT A S &8, MK TIKIENE RN ET2 5, KRR 54
BN 21,181,509.67 TC,  AIRAZ Fy RN A K 4 45 2 7 28 B K520

74.98FK (20164E12H31H) AEEFFE KREZIRIES
7.4.9.1 RGBT & /¥ RIS T AR R A 8 Z RIS
AN FE G T RN BT /46 AR 25 10 T A R AT 9008 A2 FRAE 3

7.4.9. 2R KA KE IHMEFIRIE 2 R RR
AN S AR A SR OR 55 A 2 I 5 R e 0 2 PR B 52

St

7.4.9 3R B IE BIWA 5 AT OB
7.4.9.3. 1517 A T 5t 5 IE [E1 7

BEARE IR 2016 4F 12 H 31 Hil, AT HENFRAT 8] 1737557 1E R AE 55 T i) 52
R EVAMES & <

7.4.9.3.2% 5 i % 1E B
BEARMRE WA 2016 4 12 A 31 Hik, AFEESTEMNEA S 65 1E B S 5 %) 32

HH [E] AR 352 2R 42 0
325134371



e HHER M HS 2016 PP IR

7.4.108 B T EAF A 70 Ay S -0 3R 7 B U B X A S 0

74.14.1 ARME

7.4.14.1.1 AR SO E TR 8RR

SRR SO B 10 4 i 7 AR 4705 3 LA DT OR LSRRI LA R oAt il 67 £57, R IR Ak
BRAK:, A et S A E AR A

7.4.14.12 VLA SRHHMETFENER TR

7.4.14.12.1 #FJEERTRARME

T2016 4F 12 H 31 H, AIEERA LA i vk HHARZ T G380 25 1 a5 &
T ZRMRBN AR 1,320,256,605.84 76, ToJ@ T3 — 2K K& =2 IRRH.

T 201548 12 H 31 H, AIEGRA LA i vk HHARZ T G340 25 (1 S b B &
T Z IR FN AR M 838,884,888.10 76, L)@ T 58— 2RI =2 IRERH.

7.4.14.12.2 S E TR )Z Uk IA] ) RAE E)

AREE G A R b A BERT LU IR REAT 1 LAY SO B v B8 10 < T B O SO B P 2 TR R A
KAZE) .

74.14.12.3 H=F A RMEREANA AL S) 45

REEGFEA MLLA RME TS BHAZS) T 23451 28 10 4 b TR 8 = R A e B A AR K A
5,

7.4.14.2 7KW

WERFAGERE, AESTHE U AR I,

7.4.14.3 HAh =T

WERFAGERA, AREESTOTHZU I 1 HAh 2RI

7.4.14.4 W55 4R R HOHEHE

AW ERF T 2017 5 3 H 24 HEARFEE W F S TN

§8 HEAEGME

SAHIAREEHETZHEEN
GREAL NRM
L A8 a5 4
F5 iH Bl
Bl (%)

335134371



e HHER DTS 2016 T RS E

1 [i] 5 i 7 X % 1,320,256,605.84 14.63
Hrp: figz 1,320,256,605.84 14.63
B SRR
2 KNI SRl 2,670,517,965.77 29.59
FHorpre S =0 ) SR 6 42
A
3 BATHEFMGE TR &5 5,000,265,795.32 55.40
4 it 2% T % 34,040,194.72 0.38
5 At 9,025,080,561.65 100.00
8.25 5 E R BB V0L
5 i H iy B B PR IE L) (%)
7 91 P f3i 2 [ e i 5% A 24 10.46
1 Horr: S [ e
i B4 BE PR B I L) (%)
75 i H &
i AR 53 2 [ e ik 8 A 0
’ Forpre S = [l i i B

VE: 5 YT P9 A5 (R R B AR 0 o R < W B ) EE P DR S ST P R AN 52 5 R R A 5 8

{9+ ELAB 11 ] BT 2 ML

A5 55 1 [E1 9 P B < R I 2 < B8 7 1L T 20 % T 2 B

fb T A
B | REAM SR VA
LB (%)
2016-10-12 29.65 HILE AR FE |72 S DN TAEHABEEN
2 2016-10-13 26.20 HILE AR S |2 S DN TAEHABEEN

83EGHEA S FIHRIRIIR
83N A AT HIF R REAE I

T H

KA

34713543

g




e HHER DTS 2016 T RS E

e IR B 20 -1 S 3 AR IR 31
RN T S R R R e 100
e I N #5582 T 4 9 A R A IR E 31

8.3.2 IR B A G- FHRRBIR 045 Hot]

P2 AR HIRR

BIPR B 5 2 e B 1

ERIEEE] (%)

IR D1 57 5 22 4 B 19

BRI (%)

30 KLAW

80.94

S RATHRIL 397 K
I

30 K (&) —60 K

1.33

S BRI 397 K
I

60 K (%) —90 K

4.88

S, R ATHINE 397 K0
AR

90 K (&) —120 K

6.76

S RATHENRIL 397 K
PRI

120 K (&) —397 K (&)

5.76

Sorh: ARSI 397 KA
PR

it

99.68

8.4 IR G MM B B A G-I AR TSR 240 RFBIL T
et S B 2L 45 T T 2 R A A SR BT 240 R ITE DL

8.5 HIR &G MA R BB RAS

EHEAL: NRMT

i dn b

AR A

i 2 B AHE EL B (%)

[ X 5157

RATEYE

ERb R

380,714,694.93

4.22

Horr: BURMESERMR

380,714,694.93

4.22

Al fie

35014371




e HHER DTS 2016 T RS E

5 Al S R B 739,734,101.07 8.20
6 HHOH AR - -
7 [E] VA7 5 199,807,809.84 222
8 FHofth - -
9 A1t 1,320,256,605.84 14.64

10

T AT 397 KEEFE)
ES S

8.OMIARIGHERBRA 5 BT 1 E LU KNk A8 B R 22 R 43 3 D

SRRAL: NIRRT

AR
R | e WAl | BRNEGH | Ak gﬁ;ﬁ;ﬁ

1 111609395 16 ji#i & CD395 2,000,000 199,807,809.84 2.22

2 100201 10 [EFF 01 1,000,000 100,080,007.09 1.11

3 011698463 |16 HEHIT ) SCP002 600,000 59,990,051.22) 0.67,

4 140407 14 &K 07 500,000 50,194,959.34 0.56

5 140421 14 &k 21 500,000, 50,194,502.02 0.56

6 140310 14 3t 10 500,000 50,137,996.47 0.56

7 140401 14 kK 01 500,000 50,071,934.19 0.56

8 160204 16 [EFF 04 500,000 50,000,268.07, 0.55

9 071621008 | 16 ¥hifFIES: CPO0S 500,000 49,996,937.41 0.55

10 011698738 |16 | Hr#x ik SCP009 500,000 49,970,585.86, 0.55

8.7 F M 5 MR BAVE 7 E K2 & F 7= 5H e 55
i H it 15 155

i 11 P O 20 B A 4G RHELTE 0.25(75)-0.5% A1 8k 4
5 1A A i 9 R ) B v B 0.2218%
5 1A N i 2 R ) AR -0.3348%
AN RS 55 Bl 25 R 1) 4000 {8 1) 187 P 34 0.0889%

5 5 Py S Al 8 B ) 4 X EIA B 0. 25% 5100 Ui B

3H2S HACHIAA A 5 H A DRI o 0 A G SR 8 0 T V3 PR A 0 i 6 P
-0.25%, 3H30H 27 LLFA ¥ G0 XS I R, A S (0 B0 S ) U IE
5 390 P IE A 125 BE R 28 XHELIA 2 0. 5% 50 Ut B

T

36713543

=

~




e HHER M HS 2016 PP IR

8. 8FAIRIL A FAMME o e B 1B LI K /NEEA IR TR 3R 7 SCRAUE S B B A 4
AHE G AR R AR A B SRHIESR -

8.9 BHHAAWMEGHIE

8.9.1 ZE ML
IR MR RANE, BITHA R R AN AR, 4% 52 10 3 B0 8 A 3 % RE 5K

NI I S 3T, AE LR A% 0 BR A% R S bl 2k B H TR IR R

ANHe il i B H > AR BE G O BGE PR E AR R AE 1.00 T

8.9.2 AMEWIAN, AESHBHHTBIEFRRT ERBARREMITLRAER, WEAER

o ARl —FE A ZBATFES. LTRFR.
8.9.3 HAAR FA - T B 7= H4) B
. NRMIT
75 E s &5
1 A7 PRAIE S
2 JSZUSC I F5 37 K
3 Vb eilps) 33,114,101.61
4 INU RN 926,093.11
5 Hofth B K
6 T e 2l
7 FHAt
" &3t 34,040,194.72
§9 EENMTRHAANGR
9.1 HRESHIRHE N BEAFENEH
RRLL: 17
— FENS | REA EREDNE T 1]
o) FE & A DRt 3 MINi's e

3714371




e HHER DTS 2016 T RS E

E’%‘\’fﬁ\ Elé\ﬁj\
ERERGE I FEA
LA Al
fec HHER
10,131 22,087.60 |  8,400,929.04 |  3.75% | 215,368,496.88 | 96.25%
A
e HH#& 1t 142,097,577 | 4,267,866,203.
31 96.89% [ 137,158,709.01 [ 3.11%
B 84 90
ait 7,709,831,621. 1,310,128,781.
11,689 771,662.28 85.48% 14.52%
70 63

e D o RESHA NI FHRA RS SRR BR8N EMIg IR,
P BERFSS B B8, X EihA BB o BER AT I8 8 22k e 0 A & 1 H A CBIIR S &

BUEHD .

2) RIEEHNFEME (HEIESHE) MR METF?, &M %I%1E 4100.000C, AF
FIT 51375 3 A A B THNE C 37 5 81,007

9.2 iR EiESI+2FEA
T METF
e FE NZFR FEE A () b R L ]

1 RS IES I A R A ] 300,045,300.00 6.83%

2 IR ITUES et A BR A ] 300,015,900.00 6.83%
J7 IEIES: I A BR A ] 246,465,100.00 5.61%
TR T EE R CF

4 200,253,600.00 4.56%
PR A0 °

5 kB 200,241,500.00 4.56%
R E BB A R A F —

6 THEH 1 SEEREET 200,021,100.00 4.56%
&I
ﬂﬁ%ﬁ‘ _ !E /= !E

7 *%f% .43: 7 — iR 174,915,100.00 3.98%
[ Bk 7 A R 534E A F

8 TR B A PR A =] 101,694,100.00 2.32%

‘» E ){%,/\_—é;f /\_

9 Ly %ﬁ’% . ﬁlﬁiﬂ 100,057,800.00 2.28%
— BRI KR TS

10 IRMAEFF AR A PR A A 100,015,300.00 2.28%

T AREEHA RSO (HREEMHPD RFOy“Em ETE?, EEnaudE Y 100.00 7T, &

R BI3 Ay R HHE 2 3508 1.00 JT.

3814311




ez H IR T 5255 2016 P47 AR 75 1

9.3 MIREEEEANKIMNN REFHAZEEHHRL

| VAR ) FEAMAUSE (D fh 35 4 A 1 A EL A5
ez HHZER T A 1,703,990.71 0.76%
SEINITA ML ez HHERTB - -
IAEE RPN 1% M ETF - -
it 1,703,990.71 0.02%

W ARFEREENR.

EBBAWT TR 9T NI %

HEE G AU S BB X TRy

0;
ARIEGHRGEHFA AL S HES EREEXTEN 0.
§10 FFRAEESHHZES)
BT Ay
Wi H ZHHERT A Bz HHZEZERTB %M ETF
HeHFREMH
(2012 %£ 11 H
575,145,376.19 351,632,487.62 .

26 H) FEEMmEim
i
AR B2 4
1 AU A 373,339,854.99 967,536,923.32 -
A AR 4 S
lagaea 1,240,997,407.06 11,556,191,998.03 9,862,592,016.66
M AHE RS

1,390,567,836.13 8,118,704,008.44 5,471,425,952.16
S [ 473 B
N e B ot
AR B 47 i - - -
A AR AR 4 4,391,166,064.50

223,769,425.92 4,405,024,912.91
A ISE Il

TE: H 2016 f£9 712 HiE, AESHIEZALEHD (HRESHPD RFoy“ttm ETE,

M EFEN 100.00 76, AR FTHI N 0 FEEE AR O 58 1.00 JT;
SWHD FRN R HHEZERT A, BREmEFEN 1.00 JG;

39714371

WA (A ek
WA FES R (B BEEMHD &




e HHZ R T Tm 4 2016 F4E S 2

Froy«“tez H HgE BT B”, Fg i aliEoy 1.00 7.

§11 ERFHE

111 EESHFRFE AR R

AHLT 2016 4 8 H 4 HZ 2016 45 8 A 25 HIME LLE T AT T HEM AR AKS,
SVURE S SOREE T OCT 2 H HERMiTnRE eI B Nt R 5 &7 %R B
BRI, PRSP S R S G IIL R ) , Yill g 2016 4F 8 H 29 HRARL, F+CHHE F
FHER IR EHR AR ARGBEUEN (RO HERTTESEEER) B 2016 4
8 H 30 HilgA: %, JFH 2016 4F 8 3 30 HEHATIHEA E B TR . RKFFA AN KRS HERIT ILA
FESEBANT 2016 7 8 H 30 HAAMMN (KTH%HHER MRS RESMERA NKS Rk,
RERBEBHI AL .
112 BEEHAN . ELSAEANETNESHEHTNERATES)

v ARGEINE KNG

2016 fE3 H 2 H, HEEEHARAM M2 HHERTTHEGEGRMEAH NS, WG
KA NARIEGR R GAH, ST RseA . IVINIIR L £ 38 A A A L 5

2016 fE 12 H 17 H, EEEHNEAM THRLZHHERTTTHREGERERHMATE AL, By
M= e NARRE GRS R, SIS IV 2. K S AR L A B AR

2. ARE N AT GIEE N LTI SIEE M= RN ERZ T

oo
113 YRESEEAN. BEMr=. BEHEWEVFR

A N TG AR 7 FEEFRE LSRR . RS A i BT R AR T I P 1)
SN
11.4 FEGH IR HIBE

AR R 3 A TG 2 4 150 TR R T SR
11.5AZEGHAT H IS THT S B

AR R A AT B AR U B T R S T TS5

B A B N ST 4 WB AT 2 v I 55 P AR B A 50 A IR T 60,000.00 TG

H AT S LA AR B TR S IS IR B RS ERAMHREES
1.6 EEA, TEAXEREEEAN R ZBERLTTFHEN

AHEWNTEEAN . B8 N ILEm BTN 252 FE A A 11 25 15 0
40T H4371



ez H IR T 5255 2016 P47 AR 75 1

11.7 EEMESRA R 5 BT A R IE L
11.7.1 EE M ISR A F 32 5 BT AT R 83 KR &SI R i
SEEAL: AR

. 52228 5 JS2SZ A 257 e B <
%

=t )ik = Gl
ol E2R i LS ik
JRAZ 80 SRR 4 SRR

WU LA EA1]

GBS
HRIESF
WIAIE S
HEEIESF
W & IESF
[E S5
B AUESE
J7IHIESR
diEVAL
B fRAE SR
H 2 %
PEIESF
FHFIESR
[ BEIES7
AR
ARACIESR
RARUIE 77
V5 g IES
KITIUESR
BT IE 27
PlbiESR
] RIESF
77 IEUER
HFRIESF
TR [E B
RMAESF
FoEER
WHIEESF
TR UESS
HLHIESF
JIWRAIE S
E: 1. 770 T A5 Tk bk
HEEBANGUEFIEFLENN, B S PR ST KT M, IEH RN

A1 514370

el el R e el el el el el el el el Bl el B B Bl B T B O T I S S O I N T i B I B B N I S )
1
1




e HHER M HS 2016 PP IR

(1) WHREBERTE, i, B @R PIsniie, I aei eIk ea 1f i IR 1 20K

(2) WHFTsE R, A E P TP TN 5, BERS R XA Gk 5 2, 1Rftm
J5 B PRI U4 15 AN g 4 T PR A 555

(3) BASISHRIFELRL, REARAES) 2L 55 1F, mOKIREEHIFBI AR TR, ke
BRI =

(4) HAAGA TSR AR KL & 1E 5 RE

2. FHEE RS BTk R

(1) XFAE 5y BT J5 T IO S5 45 IR 55 EAT DA

HUARSCHR T T A2 AL LU 0N R LR 28 5y BT PebruE Al CHRRIIRS VR IMiE) , Xk
A8 5y B TC IR 5 T R 5% o B R 25 S BEAT VR A

(2) G CHrigse 5 ot il iz R)

SR IL RS BRI 78 7 BT I MR G VPR 4 R, BRI BB s, S (Hiese s
FITHIE AR RD) XTI AL B ST I s BN R HEAT AR

(3) MBIEAT Ty BT 44 B4R AT 4 4 R A 22 TR e 41

WA R ARG THR A (B2 2 BT i B AR R ) RO X R R R VP Al (K 45
BATH R, IR B L.

&S PISGRIER-PN

HLE N SRR GEFRAE S0, JREAESIRE A,

3. AR I G AL 2R 5 B BT I AR B AR L

2016 £ 2 H 5 OB E AR @ W BRAT BOEE R UE S g 33187 A2 5 HT
2016 ¥ 3 H 58 BB AR @ W BRAT IO IRIE I i 27450 52 5 BT
2016 4 5 H 5 A P FEE R B B ERAT (9 H 0 2 IR IEZR R 000793 42 5 ot
2016 4 9 H 58 R B E 72 B BRAT 1 R KAEZRER Y 001624 %8 %) FL ot

11.8 i 25 LB 0.5% K 1F L
o
HEEGEERRAH
—O—t#F=A=+/\H

4214311



e HHER M HS 2016 PP IR

4314371



