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o S H [0 45 il 5% 7= S H - -
6. HAt o H 334,406.57 361,428.09
:J‘% jgﬁ%ﬁ (TR EHA=- -17,204,455.93 -484,304.70
e TS 2 - -
A, #HRA GRS -17,204,455.93 -484,304.70
7))
7.3 iEENE (EERE) THR
SRR WEEN TSRS NER R TS
AIEW: 2016451 H 1 HE 2016 4 12 A 31 H

A ARt

i B

&34
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2016 1 H1 HE 2016 £ 12 A 31 H

Sl EE

R EEFIE

B &R AT

— IR E L
i GEEFED

35,514,990.97

13,457,071.39

48,972,062.36

L AMZE )
PR A AR
A CRITRIED

-17,204,455.93

-17,204,455.93

= AWERE
o Taa i e

T -2,308,106.43 -196,769.64 -2,504,876.07
EARShE G E R
BRI S IR
" - 11,782,725.05 -185,633.46 11,597,091.59
N
2 FE Gl 3k -14,090,831.48 -11,136.18 -14,101,967.66
VU, AR S0
HiFr A N e AE
PR A SV E AR - - -
5 G {E D PLe-
g=2":V7p)
B BRFAER 33,206,884.54 3,944,154.18 29.262,730.36
J%]Li (%ﬁi\ﬁi{ﬁ) ” ’ . ’ ’ . ’ ’ .
T LR
Wil 2015811 HZE20154 12 A31 H
SElE S R FE B #ZE R ET
—. HWIVIET R E AL
34,449.732.73 8,416,481.29 42,866,214.02
o (EEIFED
=, AL EIES)
A R SR E AR - -484.304.70 -484.304.70
S CREAF)ED
=. RHEAEL S0
B R N OE - SRk
T 1,065,258.24 5,524,894.80 6,590,153.04
EARShE G E R
BRI S IR
o - 271,158,607.73 226,264,374.54 497,422.982.27
s
2 JE G e 2k -270,093,349.49 -220,739,479.74 -490,832,829.23
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VU A A 2 et
WA N B A
PR B B AR - - -
2 GF{E D L
TSI

i WIRFTAE R
i (GEEFED

35,514,990.97 13,457,071.39 48,972,062.36

TR I S5 R R N R 0

AT 7.1 B 74, WERERH NI ITNEE:

FEEHAMTIN: KCH, EER U LERTTA: WM, P assA: ik
Ji

7.4 BT
7.4.1 BEFEKRENR

W E A R ARG A TNE SR R R S (R4 Vi E BN T AR ERNE SR R 4,
DU fRIFR AR I 427) 48 Fp [ J1E 2 W B A B 2% 00 2 (LA TRk [ IE B 23 ) e M 3 42 7
[2013]1437 5 (KT izt &l A HRGRESIEF R RS SR RIEHAE) ik,
i & B E AR A KR (R4 NRITHENE R 4R M G E @A
WA E AN R RS RS EF) AFEE . RESNRABFHE, FEIRA
E, BAIRBOLEEAMFE NG BT & H S IL 5L N 391,458,339.89 7T, & e kiE
HRSTHIM RS FT R R B A 1k) /K IE F RS 7 (2013) 28 855 546 Tk 1 DAL
k. @ EIER &SR, (BEENFRAREMIEFRTESESEF) T
2013 4 12 A 19 HIERAERL, 246 FA R H MBS S 40 391,579,959.20 47
S AN R SR ESTE 121,619.31 MHIEEME . AIEEHFEESE N NG EIE
BEEHMARAT, EEFCENNTEEIT RO AERAF.

FRYE 2014 SERENEIE A5 104 5 (A FEIEFRERESIBEEHINEG ,
B IEN RO AR R IE ST 2015 4E 8 H 7 HA T J5 ¥ 4 i &l N 7R O R
HRNEF RS

PG (R N RILAERES R S7ER) M (BN TR S ANE R R I
SHEEFD) WA RIE, RESPIRTTEEDYVEA RIFRaMEN e TR, BFEE
AR R AT T I ZECRLRE R /MR BINE AR B FoAth 28 A I IS 2 A% 7 BT O 55 it
5. Wi LR BUIE. W77 CRrES . BRI 0 DA sl IR M & fe i
FE S B HoAh Ak T B (EZIRF S A ERIE N 2 FIAH S ) o AN FE S 35 B 4L A LU oA -
SRR MA P IER P HHEE 7 60%~95%, Fid5. BOE. &re T EHESR. 18
T3 T H DR EIE IS 2 s VP R S 0t i oAbl T B (5 8 557 1) 5%~40%, H
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W, R R AERGIE THAE &5 38 4 05 P2 EHE I 0%~3%, ERANAC S H HALEfR T
IR BTN Z G IRIEE TG, RFFAME T 34 557 E 5% BI04 B2 B H £ — 4
DA B 55 . AHE S 80% LA ARG 5 4 7 = 3 T2 2 N i B K A7l A
B T AR RAT RIS . VA B B VLA DUS RVF AR S ot HoAh an i, B4
EENEBATESTET G, T HPNBRRTOE . RS RS R AR
MSCIChinaA 8 %1x80%+ L 1iF [E {7 $5 £ x20%.

RS IRF H AR SRS TN ERESEHARART 201743 H 24 H
HEAEFR

7.4.2 STHRCREIGEA

AR B 1) W S5 4R R AL JRI BGEE T 2006 4 2 3 15 H R LUS AR MAR 1) (ke ih
AEN — SN A IRAR 2 T I B AR SORERE (LR B ARedl T ™)y A [EHIE
WS SR ) CGUF 4% 2R (5 Bk 7 XBRL BURCEE 3 S <R G B EERE>) -
o [ IE SR 50 B B palb p 2 (DA TR o [ B glb B 2y 1) (IEZR R Bt 2k e i i 5
WSS (EFEEARHRORSRIER RS e F) MEYSREHE
7.4.4 AR EERE 2 rP E SE Gl P2 R AT AT R SE S Fe V(R A AT b S 55 R
TE il o

RYE (DIFFERIETF R SIS EHINEG) M, TSRS
FIARUE, ESE 60 A TAF H H B G 00 AR AN KR AN 200 A\ B0 2 6 50 1A I
T 5000 JITCIEEH, FHe G PN 2 ) [EIE M 2 1R AR AR T 56, e s {
Jis HHAMBEEE I E LIS FE, JFAITREM I MRS TR k.
AHe T 2016 SEFE IS 60 A LAF H A 5™ iH Ik T 5000 I uiItE e, Akt
MRS C AT EIE R SRS IR RSB %, MR S5k Llirss
EOSE LB 2R

7.4.3 ARV S THHEN K FAhA SSHLRE B 7 R
ARG 2016 FFFEM S5IRAT A AL 2 THEN SR, FSE, SeBE St 1AL G
2016 4 12 A 31 HEW 55 RG0S 2016 45 I 2878 B AR AN G EL AR B 1 DL 54T R A5

S|

/oy o

7.4.4 AMEFFRAKSHBOR. SiHbTHEBOE— 4 RS — B
AR PR 2B TS il — IR S — 2

7.4.5 SUBORNI&THETHRE D RZHE LU H
7.4.5.1 TFBURAE KU
AT A IR A X TR .
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7.4.5.2 =it E KU
A AR IR KA ST .

7.4.5.3 ZHEFEIERUHA
AT G AR AR S WIR TE U B i 2> 1T 24 3 1E .

7.4.6 B

IR E B SR FL2004]78 5 (MEGE. EEFLES SRR TIERK
PR FISUBGE @AY« WBL[2008]1 5 (TR T EBGR F@E A
Ri[2012]85 5 (TS b 17 28 5] B B L0 R 22 AL AS N BT S BB AT 5% ) 3L f 3 %n )
v ABI[2015]101 5 (ST LT A R S L0 ZE Rk AN N BT S FLEUR A ¢ 1] 81 %0 )
- RL[2016]36 5 (O TATHAESTE A SR E B A B AT |« WARL2016]46 5
(RT3 — 0 BB A T HE T 8 5O s e Rl RBUR @ A1)« W Fi[2016]70 5
(R T LR UAE [F) MY A SR S A E BLECR R s 0 )« S FHAtAE DG A B2 RN Sz 45
B, FEBDFIRWT:

(1) T 201645 H 1 HAT, URITHEESTABETSA)RE T EWBMERGEHE, A
TEBCE AL . WHIESF B SR S PN 2 & K2 2. R M ZE M e B AL .
H 2016 45 H 1 Hilg, Sl gy e R SONSaang il . MHEF 5t R S8 A
E A MR BN R G E AL, X Ef. M7 BURF AT DA K 4k [E)IE
FERFE WA TR G AiE G AE B

(2) XFHEE MUEZF TS USRI, B3GR BigrmZMoN, REER
B AR, B RLE S AN, AR A TS FL

(3) NEEEHEM AN GZERUEUN, B & AT 325 1 A ML A ) 22 4 S AR R AR
ARG 20% BN N8 . W34 N BT A R USRI SR B, FRRRAE 1 4
HUNGE 1ANAHE, HB SRS/t NN ATS5; FRRRE 1 ~MA UL
2 1FEE VEP), Bidi 50% it NS AABTS A KR BRI 1 0, B R
NFTEBL. SWESGRAR AR RER, MEEIENKRE. 2Rk, %R ik
RUETHE VR, FRRCTa) B ARSE H AT MRS AT B IR . 20RO 4k 22 2 4%
50% 1T A NBLT AT, LIRSS —i&EH 20% BRI EAN AT 38

(4)  FEEH IR EZ 0.1% B M AT G EERL, RN EEAAEWIR R )
EIAER .

7.4.7 KB RR

RIKTT 447K SAEE KRR
i B B A AT PR W] () HEEEN EEHENY
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HEARAT B A FR A\ (b R AT™)

HETEAN. BEHENY

B UETF B A IR ] (YIRS )

HEEHENMBAR. W E

14

EE BRI EH BE 3 /AF (BNP Paribas

Investment Partners BE Holding)

e A ELYNI) &S

TE: TR RIS Sy BIAE 1 554 B P 4% — A Mk 2 kT 3L

7.4.8 AR5 W K LA BT LIS TE] SRR T R S
7.4.8.1 KBTI 5 BITHAT IR B

7.4.8.1.1 RER G

AT G AR A 0 e b SR R AT B T ARG S I 58 B BT IEAT IR A S

7.4.8.1.2 BUER 5

AN e AR 0 e b R R T EU S ) R RIS A B IS HEAT BUIE RS 5 o

7.4.8.1.3 NATSREEA KIS

AN G AR A 30 e b SR AT LU T T8 I SOA SR I R A <6

7.4.8.2 RELFT A
7.4.8.2.1 E&EHER
b NRMt
A AR R T L]
i H 20164F1 H1HZE20164 | 201551 H1H & 20154
12H31H 12H31H

2 H R A T 4 I S AT P 7 O 509,220.14 1,132,448.10
iﬂh: AT NI 2 Y9 230.961.05 526,035.10

TE: SO BN &l 2 8 BT IR w) (108 BRI F2c il — H 2R & B 1 H 1.5% 00

FRFRIHE, BHRUTERHAKE, 3.
HA5F A 0y HEEARM =8 — HEE 5™ ME X 1.5%/ JFERI

74822 HEHER

A ANRFt
A AR R T B ]
T H 20164F1 H1HZ20164 | 2015451 H1H % 20154
12H31H 12A31H
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MR A 13 4 NSRS RIS 9 84,870.07 188,741.47

& SATIREEFEE N EARAT RS F 4% AT — H R & 57 E 0.25% 5 2 K11 42,
HRit2/HAK, %A,
ﬁﬁﬁ&ﬁ%:ﬁﬁ%%=%*ﬁ GRPEE X 0.25% ) YAEREL

7.4.8.3 5RERJ7BHATHRAT R FML T 5 KR 27 (& BIE) 32 5
AN AN T 0 B B PR T B I AR R I HEAT ARAT 18] [R M 17 37 1 27 (5 [ ) 22
Gy o

7.4.8.4 ZREBEFTERELAESEHIER
7.4.8.4.1 WEHHNESEENZABRERERELESHBER
A FE G A A B b AR AT B ) 4 N R B R S A S,

7.4.8.4.2 REWRBESEEANZ SN HARBT BT AR S HIFO
A I G A BAR S AR R R R 2 & BE N 2 AR oAt SR T A 4% 3 A 3
7.4.8.5 BB RERBITHERKRPR L= ERF BB

BA: ARt
A AR T L A ]
KB4 | 20165E1 H1H 22016512 A31H | 201541 H1H £2015E12H31H

IR RH AN | HIRARA HIIRLE A
H [ RAT 3,525,368.65 38,161.92 |  13,812,327.90 86,974.35

T RS HEAT A A S N EARAT R, FZARAT RN R AR

7.4.8.6 AESTEAHFHHAS 5RBTAFHIEFHIENR
AN AN T 3 B b R T BB ) AR e I W S AR IR SR

7.4.8.7 FAIRERIZ 5 B IA i B
AN S AR T U e b R T B S 1) JE A 5 I ) At SRR 5 T

7.4.9 iR (2016 £ 12 A 31 H) xEESFAWRBEZIRIES
7.4.9.1 FINEHT R/ RIES T RS KEZRIES
AFE G AR HAK AR RIANHT & /A8 R i 8 52 BRAE S
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7.4.9.2 BAR¥FA 1)E ISR R 52 PR
SR NRmio

MRS | MRS | ER fERE AR | R | ERT & LIPS EiPN M
vE
REG | & H JEAI B B | sy | e ) | AR RIERSE
ST 12016-11-| E K= 2017-02-
300450 33.99 33.00 18,761 642,055.53 637,686.39
fe 15 B 08

T AEEEHE 2016 F 12 H 31 HIEFFA L2 AR 1 RF 0] (877 42 =R
PCE TR SR s 2SS R AL T A AT I BRI ER 5, 458 5 it e = e

7.4.9.3 BIRAHZR IEEIEAE 5 FEAHIT R
7.4.9.3.1 AT T H 7 EE B
AN I G AR R TS ARAT R 1T 3 25 1R [R1 A A2 5 M R 1 52 55
7.4.9.3.2 5 i Gz 1E [E G

ARFE G A IR TN EZE 5 Bl 555 1E R W AE 55V R0 1 52 55

7.4.10 FEITEMBM TS THRRFE U AN HALE DR

(1) ~fehE

(a) it THARMETHE 7%

ARPHETTESIRIBIZE R, XA R E T E AT S B H 2 EmA
1B T )& BRI Z IR R E -

o =/ R 12 | IR R K ¥ c R TN TR M b S R L T

BRI BRER— R U NAB M G B 7 B 4 A7 B R 4 T UL R B A

H=JE R AR B B AN TS A -

(b) FFEHILLA R E T E A e fh T A

() &ER&m T AN RMME

T2016 £ 12 H 31 H, REESFFARKIUA RE T E H RS TE S 140 56 1 4
A B T8 — BRI AN 25,108,171.54 76, JE 158 2RI ARHN 637,686.39
JG, LR THZJZRRE. (2015412 A 31 H: F-—/FIK 31,428,422.70 76,
JRIR: 6,044,276.46 7T, o T 5 = ZIRIREN).

(i) 2> SR E T & =k A B R AR 3

X UESRAE oy e BT SR AN R, A HIE R UL, 58 5 AN TG BR (LK %
1B A Gy ANEER) BB TAEA T RATERE O, ARG ASTIEEH 25 5 KB IHEK
HIHIE] 28 ) AT BRI 1A] S BR 5 S0 [R1HE AH 50 I SR AN 53 77 1 s SR SN EE — R I IF
AR A A Y R H A S NE XS T A AN E R FE R, 1 o AH G S AN
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TN FRANE N B 5 — E R R 5 = 2R

(i) =2 KA R E RN AN AL 5 5 0

o

(¢) AEFFEEHI LA SO E T ) et TR

2016 4F 12 H 31 H, AREEERFFA IEFFEZH LA R E T & H) < i gg
(20154 12 A 31 H: ).

(d) AUAA SROMETHE SRl T A

ANCAA FOOME TH 5 1 & Rl 8 7= A A7 057 2 BE A48 SR R At & 67 5, LK T
WrE 52 b EAHZEIR N

(2) BRARMESL, BERT T H6R H AR S To R 2 R H A = ZE I

§8 HEA/HE

8.1 HiIRESH=HEHEMN

RN NRToT
3 4
L (%)
1 & X 25,745,857.93 86.55

Hrp, A%2E 25,745,857.93 86.55

2 [ Wi e 43 % - -

B SRR - ;
3 U2 kA - -
AT AR R
5 STNIRA  f BE - ;
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NIRE b B
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Y

AN
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=[]
2
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8.2 MEMAKRET VR EREHAE
82 IR EHRBAT IR R ER T HE

i J 4 BT
fHEH (%)

A SO N N N[ - -
B PRINA 8,220,973.48 28.09
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M0 B0 AR SOK AR
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LR AMEEN - -
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ERrEpIEIv el - -
5 R BARAE BRIk
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8.3 FIARIEA SMME b E S H 79 E BB R/ N HE R BT8R B 3 A 4
SRR NRHTT

N o o 1 T PO - o R
F5 | BREAR % SR FR () Ny IR %6
1 600519 UM E e 5,270 | 1,760,970.50 6.02
2 601186 Hp [ 2k g 129,721 | 1,551,463.16 5.30
3 601390 rp [ gk 162,100 | 1,436,206.00 491
4 601668 H [ A 5 160,600 | 1,422.916.00 4.86
5 600595 oS 245,700 | 1,380,834.00 4.72
6 000060 U] 123,501 | 1,377,036.15 471
7 600362 ANTiE: TN 4 81,145 | 1,357,555.85 4.64
8 600338 L i e U 45400 | 1,315,692.00 4.50
9 600068 PN 142,468 | 1,309,280.92 4.47
10 000807 =R A 195,300 | 1,308,510.00 4.47

BT AR RIS BSR4, N g8 T
www.hftfund.com Pk FHE B R &5 1E 3

8.4 MEHABERFASHWERES)
8.4.1 RitFEANEHE HIAWES T 5E 2% BAET 20 4 KIBE 4
EHAL NRMIT

BRI 2 4
P JI S ARHS JI 52 24 TR AR KN EH A
Bl (%)
1 600348 FH S5 KR 5,055,161.00 10.32
2 600570 fEAE T 4,650,895.00 9.50
3 600395 BT Ao 4,062,356.00 8.30
4 000060 U] 4,016,221.00 8.20
5 600595 oS 3,492.,696.00 7.13
6 600362 ANTiE: N4 3,381,874.70 6.91
7 600702 e 1S 3,350,245.00 6.84
8 600338 G sk U 3,336,546.00 6.81
9 601699 W% 2N Re 3,227,706.94 6.59
10 000596 EEiDs] 3,133,623.94 6.40
11 600519 e a= 3,088,299.00 6.31
12 601668 Hh ] A 5 2,907,130.00 5.94
13 600497 Uih e 2,834,100.00 5.79
14 000807 pagialira iy 2,770,296.18 5.66
15 600276 JE 3 = 24 2,711,163.35 5.54
16 300033 [F) 1€t 2,698,019.47 5.51
17 601169 LR ARAT 2,610,092.00 5.33

326 U1 3k 37 W



R A IR S RIE S R A & 2016 HRAF LR T il 2

18 002299 R NKJE 2,603,862.15 5.32
19 601186 Hh ] 2k g 2,562,120.11 5.23
20 000858 fi RO 2,488,266.00 5.08
21 000688 @l 2,434,385.26 4.97
22 601166 PV ERAT 2,375,997.00 4.85
23 601818 T RERAT 2,369,270.00 4.84
24 000937 = REYR 2,363,415.00 4.83
25 600048 LRF 3 = 2,314,670.00 473
26 300367 IR T] 2,291,388.25 4.68
27 600855 WK K I 2,260,571.29 4.62
28 601800 rh [ <7 g 2,252,743.00 4.60
29 600547 R4 2,211,862.00 4.52
30 600562 E &R 2,168,276.68 4.43
31 601669 Hh [ 2,087,124.00 426
32 000568 PN EE 2,050,702.00 4.19
33 600325 R By 2,039,453.88 4.16
34 600489 &4 2,026,267.00 4.14
35 002268 A S | 2,018,845.00 4.12
36 600068 T PN 1,995,719.00 4.08
37 000957 WOl R A 1,979.433.00 4.04
38 000630 A 1,944,648.00 3.97
39 002157 IEF AR 1,861,101.00 3.80
40 002714 W Ay 1,853,831.50 3.79
41 000059 R A 1,794,936.79 3.67
42 002673 PSR SF 1,771,905.00 3.62
43 600006 R IRAE 1,766,484.00 3.61
44 000541 il 111 1 B 1,759,665.00 3.59
45 600779 Uil 1,675,809.00 3.42
46 000751 BV Iy 1,674,509.00 3.42
47 002281 Ho R 1,671,010.00 3.41
48 600016 AT 1,631,143.00 3.33
49 600343 WA 1,621,244.53 3.31
50 601390 rh [ Ak 1,596,850.00 3.26
51 600528 Rk R 1,592,419.00 3.25
52 600585 2K e 1,582,324.00 3.23
53 600688 LAt 1,581,385.00 3.23
54 600622 5 HAEMH 1,575,944.00 3.22
55 600266 Jb 1,561,956.00 3.19
56 000021 REH 1,556,642.00 3.18
57 002236 KA A 1,546,053.00 3.16
58 601600 alEsEENIA 1,527,806.00 3.12
59 600079 NAR &2 1,522,253.00 3.11
60 600801 HEHTKVE 1,506,632.83 3.08
61 002234 Eewillivgfy 1,455,842.00 2.97
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62 600571 15 eI 1,376,230.00 2.81
63 300359 EoeliiEi g 1,371,070.00 2.80
64 000932 R 1,367,268.00 2.79
65 601939 HWRARAT 1,359,871.00 2.78
66 002285 AT 1,348,611.00 2.75
67 600686 SR 1,296,550.00 2.65
68 000776 I RUES: 1,295,390.00 2.65
69 600467 I 1,293,197.00 2.64
70 002458 an A2 A 1,289,178.04 2.63
71 601311 I% e Iy 1,288,802.00 2.63
72 600566 525\l 1,276,467.00 2.61
73 000878 = A Ak 1,276,131.00 2.61
74 600184 ot H Ay 1,251,012.72 2.55
75 002758 L) 1,236,757.50 2.53
76 300025 BRI 1,213,737.23 2.48
77 600271 FLRAG B 1,196,192.00 2.44
78 002304 I 1,171,363.00 2.39
79 600158 HAR =l 1,139,562.00 2.33
80 300291 S SR 1,092,589.00 2.23
81 000709 TR R 1,090,062.00 2.23
82 000768 HHT AL 1,070,958.34 2.19
83 000036 TR 1,043,202.00 2.13
84 002221 IRAERER 1,041,000.13 2.13
85 300380 GRE S 1,040,600.00 2.12
86 600037 AR 2 1,021,826.00 2.09
87 000671 FH Ot I 1,021,505.00 2.09
88 600350 Ly 7R ey ik 1,011,621.71 2.07
89 600820 bk 36 i £ 1,007,045.00 2.06
90 300401 1e b A1) 1,006,827.00 2.06
91 600188 75 M 1,004,437.00 2.05
92 600886 52 ) 1,003,353.00 2.05
93 300197 BRAES 1,000,450.00 2.04
94 002120 1L By 988,122.00 2.02
95 603020 % B A 986,242.00 2.01
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1 600562 ESE=F R %57 6,900,005.52 14.09
2 600570 H A L7 4,290,961.27 8.76
3 600855 AR I 4,019,390.56 8.21
4 600348 FH IR A5 3,624,335.52 7.40
5 600990 VY€ ¥ 3,493,449.98 7.13
6 600702 e 3,390,046.12 6.92
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