i 3 O X SR TG VR £ R UIE R SRR i 4 2016 FRAE R 5 4

BEBIERRERERASHIEFRERES
2016 FEERERHE
2016 £ 12 A 31 H

EEFEN: BEERLETEFRAT
HEEFTEN: PEILERITROERAFE
wEXHHB: —O—tbFE=A=1+/\H



W I R R R T B R S AR SR R R FE 4 2016 SRR S

§1 EEHRF

1.1 EERR

REEEHAMER S, ERRIEARS R BRIL R RS ERRAREL
FRE, FETH A AR B S L A I AN S B AR AN ) AT VR BT . AR
ERECE = U M EEE AR, HFHEFKER.

BEHE N B TRRAT R A R A FIRE AL S A FHE, T 201743 H
24 HER T ARG WS-8 R, P ERIL. FHIESEEN . MSaitikds . H#nd
AMEFNE, RIEEZNENEAERICE. S ERRR e KR .

FE BN LLSEEH . SR S RS BAE A7 , (EARIESE
&—ERA.

FE MG AR AR I . BT, 5 LA 0T SRR S
A4 5] 152 A 5 4 () 48 B0 B - B LR

AR W B R R RS, RBEE R T RN A, BB R AR IR
3o

AiREHIA 2016 /£ 4 H 28 H (EE&AFHAMHE) #2212 A 31 Hik.



1 S SR B R C LR 5 T UE TR PR B A G 2016 SEAF LR il 2

§2 E&FHAN
2.1 EESEXEMR
A lp = W U IR B R A
A 519133
5 oY 519133
Y (B LA TR
EeERAERH 2016 £ 4 A 28 H
A== IN e B SEEAAR A A
ety ] TR AT B A R A
i 5 WK I S A AU A0 284,951,967.98 43
B G RAFEL A AN e HA

2.2 EHErmhi

Bt A AR

ARH SRR R S ORI T L&, (ERBTE e
R E SRR SRR, JEMH RS SR, 1
SEHLEE G B ARG

A gH T B LRSS SR EW LN, TRk
X AN R T 37 Jo S O PRI A W, s e R sl B A0
B~ BCE, WeEdahisE. e, mip TAM
FoAth it T AR B Es. AR GBERR A S Ea
=R BRI Z M SCENAT L, AR R
AL At 2 BT T SR &R H N
EAEAT N ARSI AN . AEGTR A A A E AR R I AN B
b, ARG EEHAAREEE. iR, Ka
fic B & BT BT HR B B

b7 He A Ak i

TR 300 FEHEE F x50% + _LUEE R Hlica
x50%

RS AL 2

ARG RS, P & U RS & T
M ikt g, EMTREMNEE, BT
H S ARG KT R B2 At A

23 EREFENNESITEA

I H HEEHAN EEHLEAN
B3 37




1 S SR B R C LR 5 T UE TR PR B A G 2016 SEAF LR il 2

ZFR BEEESEHARAA R E TR R AT A A PR A 7]
N EVIES S
ERPEE :

Ik & HLO 021-38650891 010-66105799
PN

Rl L] wrxi@hftfund.com custody@icbc.com.cn
B RSS Wl 40088-40099 95588
fE R 021-33830166 010-66105798

24 ERFEEHFNX
AL A AR IR SO BN LI

http://www.hftfund.com

P4
B R AR 25 B A BN LEEITE ANERT

§3 FEMFER. ESFERIKAEIEER

3.1 EESUHIRMY F 6
G NRHIT

3.1.1
sk H RV 2016 24 A 28 H (EE&EFAERH) 2201612 A 31 H
A M E S B IN BE 14,551,142.16
N 10,200,508.95
TNBCE 2513 443 0

‘ 0.0610
A HAF)
PN B S Y RE Y ] .
$i K- % 10.20%
3.1.2  BR¥EER

— 2016 4ER
Ei=E 7D
AR ATy il i 4
0.1016

G IIN
AR FE S T =13 E 313,895,062.55
AR FE 4 AE 1.102

Ee 1 A O SE aER R e AR RN . st . AN CRE A b AR
gl ) FAERA RS E R A, AIARE DAY S se B in A 2 se (B 22 3h
At 2 o

24T 370



W I R R R T B R S AR SR R R FE 4 2016 SRR S

2. Pridt b SRR AR NN 5 3 S B ], th AR Sebrilicas

KPR T Py

3. IR RO, SR AT B 7 53R b AR 2 BE A 5 2R 20 B R o SRR 23

HIBIRE OWIIARRS, A2 REED .

4. RIGEFERH Y2016 4 4 F1 28 H, & [RIA RS 18] 5 Bla A8 br 12 SE P A

S
32 E&HERI
3.2.1 EEMBUFEIG KR K E RIS LB 28 R L
NZ5 5837
NAEE | kgt o
N gty | IR SRBELRC s
M Bt D) MK R bR | AR bR O—B @—®@
B iF=0) E46)
@
. =/
Eiz* ' 0.36% 0.71% 0.99% 0.36% -0.63% 0.35%
AR L/\
Eiih” ' 8.04% 0.82% 3.26% 0.38% 4.78% 0.44%
HEEH
A A= R4 10.20% 0.74% 2.57% 0.43% 7.63% 0.31%
24

322 BHESERARURESHTRTHMEEKERZ RIS RS ERE
RBFMHILLER

W A U YR B RO E BR A TR B A <

PR R VTFHE G 2 50 St bl e v e 2 28 1) g sk 7 34t bk P
(2016 %= 4 A 28 HZ 2016 £ 12 A 31 H)

#

p=i
=
N
b=




1 S SR B R C LR 5 T UE TR PR B A G 2016 SEAF LR il 2

14.50%
12.69% . |
11.28%
0.67%
£.06%
£.44%
4.53%
3.22%
1.61%
0.00%

-1.61%

2016-04-28 2016-06-09 2016-07-20 2016-08-30 2016-10-10 2016-11-20 2016-12-31

|- sEEsewaEs — stk
He 1 AEEEFT 2016 44 4 F 28 HARL, AR E WIRAE: & & R AROR —

2. HEGEFEIE, AHEGHESEFRERGE 6 AN NECH. 2o la R A%
SRS BB ] LA B e A RS+ a8y () Besiul. (U0 SRR M
SE 155 T EE A5

3.2.3 BESAFRIENRE SR FEH KR LIS LS LSRR F 1
B DY UK RO C B TR A RUIE SR P A <
45 A (A AR R DA SR S S v 1Y R 5 Ml S U e R AL 2 3% (R0 B A

EUA;
o
=
P2
w
3
=



1 S SR B R C LR 5 T UE TR PR B A G 2016 SEAF LR il 2

10.00%

8.00%

5.00%

4.00%

2.00%

0.00%

2016

e e e

vE: BIFPIRT 2016 53 S EHE I KR EOZFEEAR L SR8 4 H 28 H (3%
SaEARE) BE 12 A 31 HikibE,

3.3 TE=ZFERENFNESBIE R

Bpr: ARG

—

10 'f/\ﬁ TR VR T ) -

| BRI | FRERE | EEREE |
R SIS o o s TE

QI ﬁ ;u%ﬁ bﬁ@\ %ﬁ = T+
2016 4F - - - - |-

&it - - . - -

TE: Akt kR KRAEFIE DB

§4 BEAWME

4.1 ZREBEBANRELSZEBEN
411 EEEEANRREEESNEE

RPN E R S P TR A 7] 48 rp [ UE MR 25 10E S 5 42 [ 2003148 5 STt
P RFIEAIE SR B A0 A PR 2 7 AN I 4 FE v w] (IO 44 ey B 2L 9 . BE 5 1%
ANFE ) F2003 4 H 1 HIFEIRBEE. 82 2016 4 12 A 31 H, KESEFA

o700 337 ;W



W I R R R T B R S AR SR R R FE 4 2016 SRR S

SEH 42 Wit IEIERMEIEF IR G, Il KIEE R e.
B MR A S BE KRS IR R RS R B PR G
BHIEZ RS IS B XS AR S B R B G R a5 R & AIE SR
BB B T EEAME LR & TIE TR IR B A W B B AR A R BRI 4
R BEBEIeM KRGS A S, B EETIE 100 FEE0EF RS
(LOF) . &l /MR G RIER R E e, BuE A ST L 50 52 5 TP U R 20k
e WEE EIEA AT 50 22 5 R BGERBUEF R S A &It & IBE
WA s fF ML TR I B i L I E KPR IR S AR R P i & . RIEARA
B1A7 Mk 100 52 5 BOT TG BOE 7 5 R R ¥ &l _EAEAE A 47 E 100 52 5 BT T8
AABBOE R R ISR I F R R i AIE R 5 S (LOF) | %
i R AR A R TR I B A 4 I A P IR N IR RR 22 BF T AR BOIE TR B 2 4
EEFE RIS, BEE - EE MG I Sl e i
HIENA TR AIEE R e BEEAGTA RGBSR e, @A
FFRNEZF R BT Gy EXUE 0 R BUE TR IR B B e B B I A B 65157
RETR B . R ] IR 038 7 RO I IR BOE TR R i i & . I = 3@l Kk
xR AR IR TR IR B 3 4 g Rl A TR R B R S RIS R R R . S
AR K Hits RV IC B R A BUIE R P 3 L 1 U AR B R I BR A RIE SRR
PG, R IEERERA IR RIS R8I RIS A B RS RIER R B A 5
3w IOR R EIR & AR R . i il G AR R st ik . iR
B = —4EE TG BAE SR 4R B W R IR A i BUE SR R R R W
AR ALG G BOE SR A 4 M AR SE n I G R BUIE R4 BT 4 (LOF)
i E B Y TR RN B IR S RS R R

412 EE&ELE (RESEHEPH) RESLHBIE R/
FEARFEERG2E ()

4 e ) MR [ T
. MAEFR
EIEM | BEH
Wit, FAERESE
M D T AR IE
. iR 4
A FH 4 @%@%@ﬁﬁ
ST, %ﬁi%m\i
FEE | ks | 2016-04-28 ] § 4 ﬁ%ii%ﬁ@
KiRAHE /NEIRTI I
VZ31l 2012 4E 6 A%
] 2015 4E 2 AT
KIEW & BEK R
ERELM,
201441 A%

50&;
o0
=
P2
w
3
=



1 A DK B R T LR

RUES 3 5L 4 2016 4E4F FER A i 2

2015 2 A3k
(PN (Ey =E-bi-pun
REREEAEH,
2015 2 A
Niff & im e
HAERAA],
2015 F 6 At
AT A s
KiEGHRELH,
2016 F 4 At
HEAT I = W
glzij,”th = %/\QX
B,

4
CH

PN S IS
SR,
MRS Y v

Reies

PR, i
Rl EnRL
KiEGH S
S IR,
g I 5

Reies

P
IR [E]
IR A4
2P LN Sy B

i A XU
ARG FE
G
ERCSGED pvin
TR A
G
AR %
AR A A
S,
HER=S I AR
HIREHRESE
2P UiN Sy B

HEA=S R

SR AR
GNP
HERS hi
PR AR
S4B

2016-07-14

i, FrA e
Ml B3 BEARAIE
oo PIE L
BT I ZR T
T IR 2~ =] B 3
oA, I
B EHAR
NEIBFTLA,
2015 4 12 AN
NI B iR
HAWRAH, fE
Xm HXTLI&
B/\éﬁ)ﬁ im
1ffih‘ﬂ SprinlE
Al E s
HKIBE. 5
Lﬂﬁm/tb (=]
L ATIE o
B XU
PG e
RS R A
T I A G
Ra. e
NERE . IEE
ﬁﬁﬁ@ Dﬂ‘lﬁéé\
RAa *Dfi E Laﬁ
FIRENIR A 3
AL I P

&
p=i
=
b=




W I R R R T B R S AR SR R R FE 4 2016 SRR S

Ee 1 WEREREEReLHE, RPN AR S S FEARH, BEH A 7
REZH: AFEEEeLM, HARIRHMEER SR A m Mt REZ Ho.
2+ UEZF MO RRATHRARE:  H S INMETRAT WA R TAF a6 75

4.2 BEANR G EE e EERTEH A3

AN, AESEHE NG (PENRIVNERET R 3 eik) KA
ARIFEEN . B ERMPE, ARBEWIEN . BRI S5 E BEAZ F 2 4 58
77 B R AEE R & B AR 2 4T

4.3 BEAXTHRE BN AFAL 5 16 508 D B
4.3.1 AP35 % RS E

AFIRPEIER 2 2011 FRAH R E LS E AR AP 5 EE S E )
MEAREDR, Fre5es T ARBRERZ AW SRR A2 5 . H e E & 7
BN . BRI, RN SRR E IS, W TR
WM BRI ZHPAT WGP SRR & B S S & AN AT, AR,
N TR A Gy S5 A BB ARAIE T 5 305 2 A 4 R SR AT, W AR L AE SRR
R RS R T TH A AL . RN, AR T AR T
BT RBERE, AFRELDITARERRBL G R MBI AR
SR, RIS R R, SRR GAT AT FR AR ARRE,
TRAUE 23152 5 il FE R PAT A S I

4.3.2 ARG ERPATHLR

WEWIN, AT RERE R T AP 5 AHCUE , B IRA 22 7] EL )
AR GTHGER S BT BERE . ZHPAT GG 555 B BE s AN
IR ARG SIBTH G R RAZ AR A A F S RAT IR L 5, (R
UE1-52 53 il B B HAT A SE I o

WEWIN, AR TSR A G R RB AR R 2R BRI (R, it
77) Wl R Z R AT 7o, JFREE TIESNA TN AR (nH
W 3 HAWL 5 HRD ArEEIARBSEHAGR RS, MNHBT T 95%E 5
XTa), B0 0 /Y T Ak Se, 25 G 8] B T 45 AR 2 18] AR SDU s < 4
TUHREE < A2 5 DL LL SR IR 23 5 I /e 5 A AE A 132 5 B s Sl A T g . 45 RR
W, WA I A TN SRR A G A TR, AN L AT N .

4.3.3 REZHAT KT
ARG N, RIS GHEAT A e BT 5 A s ik I 5 H A2 5, R
KAEFFHES SR 5 Fr A IF 30 7 H R RAE 5 A3 1 80 A8 by Bl i 1% IE S

210 T 3k 37 W



W I R R R T B R S AR SR R R FE 4 2016 SRR S

A H SRR 5% I .

4.4 EEANREHNES T RIE AL SR IR 38
4.4.1 REHAE SRR /ES

[ 2016 FEHIMETE, WiE RO, ek, BEETEH . 2016 &4 1
WEZRE NI 12.31%, W 3103.64 i, RIIBFEHE 19.64%, ik 10177.14 5i, H/hR. €1
AR 70 T Bk 22.89% 41 27.71%. T — i Al 1B HCKEAR, TPO AN A 5 AN 6]
eI

2016 ST IHEH T2 EE R, SERBUAM R IN3IE &5 A5t
Aiisg. FEWETLEM. NRMIFEICIRAL; FPhgEEBR, SRR EnE
T, 11 H, RS EAIEE R, B RRSHE, EARERAE IR E
FFEE S, SEENATEE. Wi Bk,

FENTTE, 2016 4 A Riin 2k, VPIREEFENHIKA 2638.30 . —ZFF
BIEEEM, BERS DATRTE. ZFEr s —KEY 4T, #3000 A, G
R a2 2l ehady, <S8 b SRR SRR 50 E M 5T B K%, YR 3000 A
MK, MR FEEREY, WEBERFSE, 208 BRI\ K. U=
W—SUREES, VR R 3200 A, (HERMIHEAH TERMIAE, ks
HE TR A E BT AR, WIERESRR, RTS8 —Eem, 12 a4
VIR T EE 4.50%, UT 3103.64 5, IRYIELRE 7.58%, WL T 10177.14 &1, /MR R
6.23%, AR T2 10.12%.

BB, 1E 29 NE—ZTlkA, 2016 & RE MR (7.56%) « KH
(1.78%) « 17 (0.69%) . M (0.36%) FRGIEW RS, (B8 (-37.71%)  iTHHEHL
(-36.12%) « JRIFEFER (-27.81%) . iz (-23.99%) . EHEIFE T (-22.69%) #
W38T 20%

AFEL N 2016 4F 5 ARG, FEALE SME 7M. Bk, W Amathss
1Tk, AR 7SS TR A L .

442 MEWAESHLSHENR
WG AL S EE KRN 1020%, FIAFE S G LR RN 2.57%,
SE M L S EL R R 7.63 AN E 4

4.5 BEEAXNERET . EFTHEATWVESIHERE

JEE 2017 4, Tk E B RHIE & S5l N AT S s K 1] £ 5F iR
TATH, 2017 5= 0% RIS S B A5 R K I FATE /1. 2016 4E 5= T
R R, B T AR SR il b B 22.5%F0 34.8%, HEBI AT
S M= R I i B AR 1.0%[EIFE 6.9%, X 2016 A FFAFaTTERA M. 2016 4

o110 o3k 37 W



W I R R R T B R S AR SR R R FE 4 2016 SRR S

oA HAE 20 MRTTARIE . RIFBORH G 25, S ARG DA G R
BATANRZ P AR — RN, Rk gh Py =5 5 B s R BRI AT
JE 73, Tl 2017 48 2 ZEEEK % ST AR PRI (a1 5 JEAK R 5T, pe i
PR K R R ) T RIS IMEEARARA 5 R 2, HESHEEAS 2016 KSR i R I R 47
M S8 2016 -4 PPI [HI 2 B P, X — a3 0E 2017 SF0HZ FRFER
A RS, BT PPI R LLIGHAE 2-3 H0A R A, "IREAE 7-8% /A 47, A4 PPI il R
1E 4%LL Eo CPIERKE, 2017 F2FEWME —EW LATE ), EB WA XA
BERIU G _EBERRET CPT A BEH B il (R3E Fa AS DL R S8 38 H R AR} A <5 5 HETHE FH o
Tiith CPI_FP4F 12 A &E s, M FPEERFEREHRA BATE . BT IEKNE
71, BRMBURAE 2017 SRR S, F 2R A T AR I AE % 778 E A B 5 4
Rl XUS: B 5% PR LR FBCSR F ) o PIBCBOR T T, FRATITITE 2017 S 4k B4k e B I
BB I FE 1], 55 Mo P2 3 M R A BRI K T ) 75 B S ok b . A
[, A B TE Ot B 2 5 e P O ORI BB DA R 6 S son o [ B8 A T 37 (R A Lad Fd
il th R R T

WEFTIHRITTH, 2016 F R B T3 MG/ N IE, BT 7 09 XS 32 B 50
I FEART A A TS, BATHUT 2017 L2 — KA KR & Frs. Bt BTl
ANFMEKFRE, BARMGEWK, (R0 EH, 2EAT A E T 2 5EKF
EENEBHIE FTE . B mBEE U R SO, FRA1RE 2 2 o0l
()4 R SO R E 1 . 2017 4F ERFEFRATIE I KB E 2L b, 5 A B4 Tk
gyt LU R BAEAF AL TARAL, #NEAE I 7 SR o] GeHEA = AN A%, AT i
A k. B O T AL, itk 2017 F8iF — @ lE . 2017 §F4F,
BATN R A Y S Fh o] B — 2 R R S BRI L2, (H 75 M52 3 1% M BUR A B br
W, [RIBAT VAR [ 75 22 B — S a3

TEFTI—5, ARG LRGN E IR A, FROGESAT IR AR
PEAFRIMAEZWEN, JHEHRIEER AT TR WAL . RAERK B, 7F
L ZE N AN S S IR, DAAR /NI SR K 1 % 0 S R 4 v R AR (i R
gk,

4.6 EEAXR G AN E S ERFFERI U
AEEGEHRANROLMER RS, RASKGAEA 3 FUL RS S RAT L AR
2. BABORTRE, JF HREW M ER MR TR P RO S EZR RS
DUE < BB IR B BN R B A 3 < (0 A (L BUR AR Y
E 2 e T el (E AR N A E AR N TS W RO SGEE T T R, JFATAH
FKILENTEA )G, M EZR A 2R EE VRS UL A BB ARE P PP A
PAMEfEZR i R
HBCRZMSEZ R W R, PR R mla#r At e St
B 2 TH AL ALHE 5 A A (E BOR AT A {E

12 T3k 37 W



1 S SR B R C LR 5 T UE TR PR B A G 2016 SEAF LR il 2

bR 7B AN, AR G AR E R B MM{E TR NN, A25
A BCRR . (B T ARG R B A, ke #n] DLl Al 5 T AE /N SR AN {H
UL

EIRZ S ASE AR % 5 22 1) oA A B KA a1 5

TR S B BT BESR, RHAE 5 B A AT 16 5 BORAGEL. X T fie s i
il SRAIAE T 5 58 22 i Al (B A /)N A 9 B 1) I A ot it o ) 0 (L A R A

4.7 EENXR S BN RS HE 2 B F O A UL

RYEIE S S FIRIE, ERFEH RIS AFARIRTR T, FeE BT A3
EIATIE AL, F a3 e e A E A BEAR T T

AT G ARG A RBAT A 2 BC, B EREREGFRME.

4.8 HEWNEBRAN AR SHFE ANYRE ST HERE BRI HHA
AT AR I T BB RIS -

§5 FHEAWRSE

5.1 REMNAESTEE NEITERHRLEH

AR A, A G FEE NAE X = 3l D I R e BLR & ROE TR S R e 1
FEE R, RS QIEFR R R SIR) SO E RN R 5 R A OSE
AFAEARNT IR FH 2 & O 8 A AR AT, S RPURSUBET 128 AR
(¥ 355

52 BEANREHNEAR SRR BEERTE. #ETTHE. FEIEEFRRLARHA

AR E YN, SRR E) R B RS IR R RGN EEA—E
B AT IR W ARG A SR AR B R BLR & BRSSO B e e Bt ia R . s
OPETES . T w0 T 5 SR 2 T SO I |, ANEAEAR T 43
FIR SO WA NFI 24T, AL BT ISR A8 14 S 6 F I RLE #EAT
AR I, R I OB R G B VR A TR I % B AR AT A B

53 EEAMNAFEEREFMFEERSATHESE. EHNZEARER
ASFEE NARIE X 3 2k < BEAT BIR 2 ) i 1) AT 45 83 1)U 8 5 UKl SR P B
REBNEFF B & 2016 FF LRGP 551 br . (FERIL. FIESREL. ME

13 T3k 37 W



1 S SR B R C LR 5 T UE TR PR B A G 2016 SEAF LR il 2

TR SEAGIREFAREAT T E, D EARES. MR,

§6 IS

HAEKIEH R TIN5 Fr(Re S 8 &K AR & B 1R To Or B = I H 3
o
PgE AL R A R IE SO TR 40

§7 SERMBFHE

7.1 BFEARR
2P FEAMR: BRI REE B IR A TR R 4
WERIEH: 2016 4F 12 H 31 H

Bfr: ARt
_— AR
2016 £ 12 A 31 H

ﬁ Fz:
RATH K 25,716,086.55
SR & 1,288,317.65
12 HPRIES: 136,012.85
T oV vt 282,022,464.27
Horprs JREHR 282,022,464.27

Bt -

fiigr 4% Bt .

PP RIS -
T AE S R % -
SN IR 4 il 0t -
I 5575 5K 6,057,838.83
ISR 7,150.03
IMAedivel -

14 T3k 37 W



1 S SR B R C LR 5 T UE TR PR B A G 2016 SEAF LR il 2

o7 AT ER K

48,767.27

3 JiE T AL B

oA Bt 7

PR eay

315,276,637.45

SR

AHAR
2016 £ 12 A 31 H

i fit:

(SRR

A2 oy 1 R A At

T A e R o

S H [ g < B 7 K

LATUE SR Bk

JSL AL [ 5K

119,731.24

JS2ASF A FE N I

377,486.15

RATFEE 7

62,914.34

LA 4 5 Al 55 B

A2 5 B

611,015.80

AZ LB

AT AL,

A A

33 JIE P AR 97 f5

FoAt 47165

210,427.37

Tt

1,381,574.90

GEET

S

284,951,967.98

Ao BE A

28,943,094.57

B # s it

313,895,062.55

TBAN A & B ST

315,276,637.45

o1 IREEIEH 2016 4 12 A 31 H, HEESME04E 1.102 76, R4 %

284,951,967.98 .

2. HEESFMOLT 2016 4 4 A 28 H, AR AL X AL LR .

BO15 T3k 37 W




1 S SR B R C LR 5 T UE TR PR B A G 2016 SEAF LR il 2

7.2 FlEE

SRR R RSN R BB S AT R A

AfER: 2016 24 A 28 H (EEEFAMH) £2016 412 A 31 H

FAT

: ANRMIT

=
m

2016 £ 4 A 28 H (ZE&EREXMH) &
2016 £ 12 A 31 H

— A

14,035,033.60

IEIESSUON

357,535.35

b £FORR U

357,535.35

ez 2iISUION

B SCRRIEZF AL RO

KNIRE G B N

HAtA RN

2455 (R L3181

17,063,688.34

Horpe RERBH

16,597,503.00

S RBTa

fioF Bl a

PO SCRFIE SR R i e

UaE A Erang CE T

T4 TR o

J A

466,185.34

3 ARSI (475 LA
“ B

-4,350,633.21

430 s (R A 5351

5 HAbN (FR A5 I5)D

964,443.12

: = A

3,834,524.65

RN

1,826,109.70

o

TE o

304,351.60

I | TR

Ruaid

HEE I 55 9

A2 5 P

1,493,311.35

o e e o= g

AESZH

16 U1 3k 37 W



1 S SR B R C LR 5 T UE TR PR B A G 2016 SEAF LR il 2

Forbre S [ < B SCH

6. HAlH]

210,752.00

=, FHBHM GRS

~ 2451

10,200,508.95

k. PRl ok H

M. @A GFTHe--s

)

10,200,508.95

VE: BHEeSFEBSLT 2016 4£ 4 A 28 H, FAEREFA]ELIX 8] TG EL & B dE

7.3 FTEHENZ (FEEHE) THE
2P FEMR: 1 E B RIEEC B IR A TR R R 4
AfAER: 2016 4 A 28 H GE&AHAMH) £ 2016 412 A 31 H

EAR B H (P E
SLLe S I

Bfr: NRM
A HA
WH 20164F 4 A 28 H (& ESFAMH) 22016412 A 31 H
e g R ECF)E A& R E T
—. WM A F AL
% () 264,112,228.69 - 264,112,228.69
= RS E D)
FEA R S E AR - 10,200,508.95 10,200,508.95
BNE CREARED
= KL HH
XAFENES 20,839,739.29 18,742,585.62 39,582,324.91

&,
BA

281,782,417.26

28,207,732.18

309,990,149.44

2 FE &[] 2k

-260,942,677.97

-9,465,146.56

-270,407,824.53

VO ST 1a) 2
WA N B A
PR B B AR
) GFE D Lhe-
I

i WIRFTAE R
m (GEEITFED

284,951,967.98

28,943,094.57

313,895,062.55

17 W3k 37 W



W I R R R T B R S AR SR R R FE 4 2016 SRR S

v LSRRI T 2016 4E 4 A 28 H, FAEREET] ELIX 8 TG L B g

TR BHE W 5 IR ALK AR 7)o

Aty 7.1 £ 7.4, WEIHREH TR TTIANEE:

HEEHAATIN: K, EES U TERTTN: B, P asiA: §iE
Ji

7.4 WEME
7.4.1 BEHEREMR

R OE IR B R B R A BUE SR $ BE R e (DL R AR A L )& ENIE SR I B
R (LR AR ERE M &) IE VAT [201512741 53¢ (0T Tifg & 10 o0 oK
o RAGTE B IR A AR S S M AL &) VR M, thife & I 44 B PR R R
(R NRIEFNENE R0 36 40900 A (U & B OO IK sh R TG L B R & BNIE R 5 3
EHRENFE) NIFHEE, RIS NRLATF R AFSIHRA E, 15 KL EAA LA
W5t SR B HE N T 264,051,625.44 TU )MV 28385 A KGE H R 23 1H =55 B CRe ik 7 18
H O K IE RIS T(2016) 58 461 S ik T LAIRIE. M EHER &%, (i
ISR IS RIS E R S RNE R R R e e A H) T 2016 44 A 28 HIEZUAERL,
R R AR H B S ATUR AN 264,112,228.69 43 3L 44 4, e A I 5 4 R S 4T &
60,603.25 My Al. AREMESE I NEEBHESEHARA R ZEETLE AN
W E TR ARAT A B IR A A

R (R N RIEAEE SRR R 40 A (g & 3 B IS R e B VR & AE
FHRREESEESAF) WA R, ARESMHEEEANEE RGFRsiEm & T A,
L5 B N RERAT BT EE CRUFER/IMR AR A A2 o FEIE WS 2 i e BT Y
D)« figr (B, it &l (AFD fii. IR ATEfiss (5085
AR RIS A SR AT EEME . ISR IR S . S
NSV FAZES)  FiREIE. Rl T A, BGE. B S BRES . IR DA
VRAE R E T ERIE IS £ e VP S SR 1 At S @t T2 (HZRF & b ERIE NS 2 1 AH SR
E) o RIESWRTTHE N, SR TTHE PR ED ™ RS T 0%~95%,
BOIEF 8 15 56 4 2= 1 0%~3%, B4, fids. JHmin TR P ERER 2
VPR EH R A SR T H 5 R4 HE 771 5%~100%, H, NS HHLEN
BRICIRIH IR B A TN G RE S5, TR I 4 B 5% T 3 DA B
A5 I BB B AV T3 & B P V8B I 5% AFES K 80% L _ERARI 4 % 7~ % T
DSCFE IR ) S R DG (1) A R RAT IR SE A5 57 o iR NI H G R VP AR S
TR A, REEHAEBITE ST S, LA RV, JEaT K e
Iy A R G B S R A B R . AT b S LU HE g PR 300 F8
O 5 R X 50% + L AIE FE {57 75 B0 3 Fx50%

18 T 3k 37 W



W I R R R T B R S AR SR R R FE 4 2016 SRR S

AW F IR AR R E NG EE RS EHARAR T 2017 43 H 24 H
HEAESR H

7.4.2 SRR G E AL

AR 1) W 55 4R R AL BRI BGEE T 2006 4 2 7 15 H R LUS AR mAR 1) (ke ik
AEN — SV S ILRAR 2 T B AR SORLRE (LR S FRedll T ™)y A [EHIE
WS SR ) CUF 4% B R (5 Bk 7 XBRL BREE 3 S <tF IR G AEEERE>) -
o [ IE SR 50T B palb p 2 (PR TR o [ e glb B 2y A 1) (IEZR R Bt 2k e i i 5
WEsHE51) (R ESCEE RS R AR B IR G R B G G [\ FITEN 554k
RINVE 7.4.4 Prolsiy b ERE R 25« o B3 ol o AT A SR E S Fe VR Sk ATl
S5 AT i o

7.4.3 BIFANYL T K AT SR 2 7 B

A4 2016 4F 4 A 28 HEEAFRAERHE)ZE 2016 4F 12 A 31 H MM &£
a2 THEN G EDR, s, seBEH ot T AR 4 2016 4 12 A 31 HEIW &R
PLIZ 2016 4E 4 H 28 HEE S ERARH)ZE 2016 4 12 A 31 HIEMAEI 4 i SRR 3
EHER B LA KRB B

7.4.4 BESTFBORASTHETH
7.4.4.1 &HERE

AIEELERNATI 1L H 1 HEZE 12 H 31 Hibo A HIW 55132 1052 bR g i 1
(629 2016 4F 4 H 28 HE:E A FRAH)Z 2016 4F 12 A 31 HiE#H,

7.4.4.2 ICAALTH
AREEE K AL AN R T,

7.4.4.3 &SRB R SR AR5

(D& =143 2

R A oL RN 74 S R /N [ 1= e = V) N E AR T ot
PR BGRI. AL E SR R S BRI . SRR KB T AR 4
X 4B A R ARG e S . RIS PSR o 2] I Sl K
Frf E 3

ARFE4E H A LAAZ 5 B HIFFA B R 5 2O DA e T E & H AR BT N 4 1
PSR DA RMETHE B A ROMEAR ST N335 10 @ 7% 77 78 5877 6 £t
R DAL Gy M S P2 AR

19 T3k 37 W



W I R R R T B R S AR SR R R FE 4 2016 SRR S

NI S AT I HA SR 57 73 O NGRI, AL HRAT A7 R H At 25 2R B SGR
S NGRIUEFRETE R T 5 s A e TBISe 4 800 ] 5 BT 4 2 ) AEAT A b 55 7

()R P T 72K

ST YRN8 DL se (et & B AL AR S TN = 030 o (0 e i 7
b Heh R £t AEE G H AT E o et 767 IO BL A e E R AR ST
JR 2t (Y s R D 15T o AR B B A 110 HL At < 7 50 (978 Al % SR AR

7.4.4.4 SRBMER A RIIVIGETIN. BEETRMA LA

K el o A e R N g S e 2 S W N 0 R P £/ /A [ Y 1 [ ER G S e
R AN PLA e E T B AR ST AN S R e i R Bt ™, B I A AR R R
25PN SR W TSR RS AR R H B RERE B =Sk H
IERALE, SRR A Y NI H o LSRR TR Al <2 i 97 5T O A 9 52 5 B I AT 46
NN

X LA SR E TR AR TN S e e R B, 1A SO HE AT R £
THE s O BSGRITUR He A <6 fih 01 GRS Rk, AR AR BE4T 5 227t

SRR N1, TR IERIA: (D)BUBRIZ R B e NG
FIRR 221 Q) iZe B CRs, HAZE SR GRS ra it LFFra i XA
IIMEER LR NTT s B Q)% B Cers, BRI EBR AR BRA R &
R 7 A B LT BT (6 KOS AR, (BRI 12 e il B 7 42l

SR ZAERIAR, HKEAME SRR I ZESL Th N S I

2R T BN 355 ARy C RN, 2 b m iz e Rl AT E 55
BRAGER > 2B K AN E S SO RO Z IR 28 T N 23 8

7.4.4.5 <SRBT AN G Rl O B AR R U

AN R B SR BB AN N SR B E 2 SC O IR EAT A 1R -

(DAFAETE R T 3 0 g i T B A% A H T 3258 S ks il e o~ se il e H B
A5y, ABBRIEAZ 5 H IR G BF A B R KA R HAIE SR AT WU R R AL AE SR i
W E KRR, Famdi e o B isn s 5 ks i e 2 fetird.

R R T el TR, WftifE HJEsd o B &2 5 H e edrh i kB 1 &
KA, S5 FRAUBLTE A BT T4 S RS R 3R, BB A2 5 A DA
YA IR

) Al TRAGAERK TS, KIS 5 E G R A AE 1758058 5
Ik e R A AR E BRI E 2 SAUHE. M ESROIES B RERE IR BB
Gy 5 B AT T 358 By AR T B i« 2 JE S o R ) 0 A < it T HL A 24 i
NACHME Bl EITINERIIBOE MRS . SRS EEORES, AT ae iR KR R

020 T 37 |



W I R R R T B R S AR SR R R FE 4 2016 SRR S

M2, WA S AR SR E RIS

7.4.4.6 SRS Rl A AR FIHREE

REEGFEA ME = FAM I AGRAN ST - e A 6. SAHES 1) BAEHK
B ORISR BUR) HAZF ik e SR R P AT 1 H 2) 38 5 WU e 4 146150
SESLIY, AR L b LR A Ja IR B SR TR AR

7.4.4.7 LW ES

SIS IRE G T AN AT T G A A T B A P S S ATUE TR 30 2 S U 4 o P B 40 s Y
Blo FH T ER D RNEE [A] 5 S A S iie it 4 A8 ) 4 1) 1 3 4 BRI H R FE 4 e [ml A H A
B,

7.4.4.8 W FHEE

2 5 1 2 0 D SR B HE S AR SET HE 4. CLSEP v 4 FR 7 R I i sz ]
SRR s ER A B[R] 3 IR L 1 (1 BT R A LI O ST PR 2 o B v E LT 5
(. ARSI 448 75 F M B RE (9] 3 G 0 40T, HA U Bl ] 3 00 AL 55 1 % R0t
NS Bl S o I = 1 i M o O 7t R 0 0 o e S 2819 N i e o A
WHINF, FEF IR 80 N RS BCRNE/( R 150).

7.4.4.9 WN/(IRR)KIBIAFTHE

I8 2545 T E A A 1) S B A 0 TR 4 BRI Bk i A FIARFARER N N BT 15 B S
(3 A P BRI R

DL Fe A8 B AR B N 24 340 25 (0 xR % 722 78 R IR0 A0 2 SR (E AR B
WHARMMERS I TAER, BN SN SE 8128
P EE, AR A U EAR S5 85 45 1 1 U R AR S

ISISCER L A A TR B PR E SN AL S PR R Rk 5, SEBR vk 5 B 2Rk %
RN E H VAT

7.4.4.10 FARBIARHE

AT 1A BN AR I ANFEE O 75 Ol TR 5 B () 42 B 6 (R 20 58 1) B SR AT R 7 7%
ZH N

FoAth 4 @b ST R BRI A B RS S R S PR R 3R 5, SERR R RIE S Lk
EE RN BE&E TR

21 W3k 37 W



W I R R R T B R S AR SR R R FE 4 2016 SRR S

7.4.4.11 EEHWEE 5 BCBUEE

T—IS NI EA RS ST . AL IS, HESHEFEA A
A PRI 4 T R BOR B4 21 32 43 20 B A H 538 S A BB E s AL S A0 Budk 17 7
Bt o A HAAR AR ELANE A SE IR A M IE AL, BRI 4 08V Bh R A I R SE LA
8 DAL FE S I AS G P AR I AR SE BT 455, U A R At 43 O R () & UM A A 43
BRI P A LSBT 435 2 B AR AR 2 FL AR (1 SR SE B R 7 S 1 8, U A AT £ P )
T & IAAR R D EANE, B E ST AR SEELEE 7 5 1 AR 80.

205 A5 R i 3 U R T LB B H BT B R 4

7.4.4.12 ARG

ARFEE VAN EFA LR TR PERE B NIRRT LB 0, ULE
Oy ONIERERA SE RS IR B H . BB B SR AN S N RN A R A1 4 A
I RER 7 ()2 R BeEAE H G sh =AU . KA QA& RS
BN B € HIVEO I Z BB A A B R, PAE MR E SR PP HOL S
QA ISR B IZ AR M R0 . RN SR ESH LS THMER. W
A ZANZE S BB L FRE, I H L —E &40, WEHFAN—IE

== hva
=

I HATA— A — I E ISR, ANHEPEEDHE R

7.4.4.13 HAWEERSTFBUEEMS T

R AR 2 4 PO A% (1 i DU A o IR B & AR P O AT A S 45 B 1, AL & e
AT 200 1 S 4% B 1R 2 SO AN B SR FH B Ak B 07 92 B R BB e

(D)X TUEFRAE 5 B il S A5, 2 HA O B R S Tl R Bl A8 5 ANVt BR (B0 i ke
PRAF I AE 2 ANTEBR)SEE O, ARG AR B Hh IR IS 22 A 5 [2008138 5 (LTt — M
VIFHR BRI EMEW SRS R » R EEEICRH T RATH I
(AMAC) AT I ZEALE AR A a@ ) SR EEm e Bl asvs . M&RE. WEREITIN
R ER AR AT A E

Q)X TAEUEFF A 5y i b7 Bl R L %) o] 5 Wi 2 ot o (R A 45 23 R FA B2 52 95 B 41
IR HAEFR B IR A FARYE (b EREZR SR S I A EZH TR/ T 2015 4
1 2] W o St Fh A (B A AR AE ) BT SZ 3R (1) A5 95 A0 B 45 SR i e A S MBS

QVEHAT I RN T35 S i 27 dn b, AR v EHIE IS 25 0E s 23 1H 7 [2007]21 5
CRTUEFF B BT S AT < lb 2o >t (M 5% 2 U B0 (B A A % S 00 74 e 26 )
KA EB AR A RME . AREEFA RT3 655 1L m E ks
B, HEAARMGERE, S8 SR R E Gl 8 JA IR 5T A m oar i gt

=

22 W3k 37 W

Nl



W I R R R T B R S AR SR R R FE 4 2016 SRR S

7.4.5 STBORM & THETHRE U REHE ER A
7.4.5.1 XTFBURRE KU
AE AW E R KA ST BORAE R .

7.4.5.2 iHETFRERI U
ARG N R A 2T .

7.4.5.3 ZHEFEIERUHA
AT G AR AR S WIR TE A0 B 2> 1T 24 3 1E .

7.4.6 BLIR

RIS EG . E RS R R RL[2004]78 5 (MBS, B HK B4 87K TiEH#K
TS BUCBURRIEE) « WHL[2008]1 5 (T MV ATS RS TO0BECE F@E A
IARL[2012]85 5 (5% TSzt b 17 23 7 IR 20 ) 22 Ak AN N T A B BRG] 79U F 38 % )
v ABI[2015]101 5 (ST LT A R R L0 ZE Rk AN N I S BB A ¢ 1] /8 %0 )
« ABL[2016]36 5 (KT A A BB ERE R S IE A - MBi[2016]46 5
(STt — 20 BB A T AT S O B SRl A RBUR i@ 1)« W Bi[2016]70 5
(ST S RHTLAL) R P A SR S E B BRI 7R ) B T At A S T A v RN 52 5%
1B, EERLIFRUT

(HF 2016 £ 5 A 1 HAT, URITHEESEHFAFEERESEARTEWFBMESGERE, ME
WCENLFL . SHER R R RSB NIEHES TR E. FidrHIZEMIN RIEELFL
H 2016 45 H 1 Hifg, Sl msane B O snb @Rl . MHEF RS E A
BRSNS, W E G MO BUR G LK SR
AR BN TR AE (L

QX EE NS T H AR UON, GFEEZIEE . s EmRoON, BEMR
B RN, BRSO AN, AR AL BT S

GYXSHEEHAF LA RUEUON B R AT 7 I AL AE ) 3 &S A RLE AR
FREE 20% N NFTASFL. X3 BT ARSI E AR R, R EIRE 1 4
HUNGE 1ANAHE, SRS NN TS5 FRRRE 1 ~MH UL
ZEE VM, BRI S0% T NIRRT AL FER IR 1 r, B RaryeA
NFifdhi. XESRFAM LT ARRER, MARIAMRE. AR, R
FE TH R, Rl () B RAE R AREE RIS IS . RSN gk 48 %
50% 1T A NBLT 4. LIRS SR —iEH 20% BRI EAN N T35 .

(DFEEE LS 0.1% B2 Sh NI ZEAS By ENAERL,  SE NI BRI IS 5252 5 Bl
e



W I R R R T B R S AR SR R R FE 4 2016 SRR S

7.4.7 KBEHRAR
KBRS FR H5ARREEHIRKA
W E R A R /) (9 = 18) HEEH N, EEHENM
HE TR RAITIRI B IR AR (“LRHRIT) FEFEE N HESHENWN
A5 £ R N
T G I 7 (BT 5) LeH ﬁ}\mﬂfg\‘ Skl
VL E BB W PR BE $21% 23 5] (BNP Paribas g )

Investment Partners BE Holding)
T TN IRIRHRAZ Sy A 1E Wb 5536 P HE— B L AR AT AL

7.4.8 AR B K b AE BT HUHA R I SRBR T 2 &

7.4.8.1 BEREKFG I 5 BICHATRIZ &

7.4.8.1.1 REAR G

AR FE G AR N A I R TT A Zy BT AT ISR RS By, B FE AT HUIX TR TG EL R

7.4.8.1.2 BUER 5
AFE G AR BA AR SBT3 5 T RGIERS &, AR FE AT LU X 18] T2 LR A B4

7.4.8.1.3 NXATREET K&

AN FE G AR A A N TC N S ORI A 4, AR AT BL X ) G B s i
7.4.8.2 REXTT M

7.4.82.1 E&EHER

A ARt
A
i H 20165F4 H28 H (& & RIAME) 220165
12A31H
R AR R R 4 N SAS B A B B 1,826,109.70
§¢=iﬁ%%mmmgﬁﬁw 503,828.72

e 1 SOSN8 A PR A B B EE TR T — H A % = A
L5%MFE R R, BHRTREAAKE, AT HitEAA 8 HEHE AR
=H—HEETE=PE X 1.5%/ 4F R

2. HEAFMST 2016 4E 4 H 28 H, AR E X 8] TC L BUE

324 T3 37 W



W I R R R T B R S AR SR R R FE 4 2016 SRR S

74822 HEHER

Hhr: NRToc
PN
i H 201644 28 H (GEEAFAEMH) 220164
12H31H
W A R B S A IR ol 304,351.60

T 1y SN EEFEE A\ [ TR RAT FFEE PRI aT— H e 57 13E 0.25% M4 3 %
e, BHRITEFHAK, %A HitEAH:

HIEE 2 =01— H ST = EE X 0.25% /24F R

2. HEAFMALT 2016 4F 4 H 28 H, _FAFEEEA] E X 0] 6 HL B

7.4.8.3 5RBAT #EATARAT H] FL T 5 B SR G E )R 5
ARG AR IR 5 KRBT AT IRAT IR RN T ) i (& i) 225, LAERERTEE
DX 1) G LB B8

7.4.8.4 ZREBFBRELEEKIER
7.4.84.1 WEHNESEEANZHEERERESESHBER
A RSB N RS EA R EREARRE S, HHEE X R R .

7.4.8.4.2 WEWIRBESEEANZSMIHABKEKRTT R A ZSHHRL

A IR R A B BN AN A SCIRTT R B A S &, B4R P AT L DX 8] e LR AR
1 o

7.4.8.5 KRBT RE KBTI KRBE SRR B

A AR
A
RIETT 4 FR 201654 H28H (GEEAFAMH) £20165412A31H
HAR %0 LRSI ON
i [E TR AR AT Iy
IR AT 25,716,086.55 349.352.62

VE: 1. AEESMERITERBEREESITTE NP E LEERITHRE, #ERITEDMERIZET R
2. HeSFEKRSLTF 2016 4E 4 A 28 H, FAEREFA X 8] TC L8 B »

7.4.8.6 AESTEAHHAS S RBT AHIESFHIHEDR
AR AN T IR SR I T W SE AR B RS, AR AT B IX TR b

25 T 3k 37 W



W I R R R T B R S AR SR R R FE 4 2016 SRR S

7.4.8.7 HAhRERIZ 5 BT
AT AR JA T H At 75 B W U ORIRAL S ST, R R AT ERIX Ta) o LU A i

7.4.9 BAFR (2016 4 12 A 31 H) £EE&FEHRIFEZIRIES
7.4.9.1 FINEHT K/ RIS TR EES KB ZRIES
A G A A B SR AR AT DRI 3 /48 R 1E 5 1T 8 52 BRAIE 55

7.4.9.2 FIRFFHKIE N EFESREZRBE
GRS NRMTT

fEEE | SR | E TFRE R | B | T e AR R .
vE
G | & H #A JE R B HEE B | A2 ) | AR i {H S0
T8 /7% [2016-11-| K% 2017-3-
600346 8.33 9.16 344,000 | 2,529,485.84 | 2,865,520.00
1 02 e 14

FE: AZEEHE 2016 F 12 A 31 HERFAT BLEDI 2 A i) 3K S 3000] (e 7 28 SRS 1T
POE ISR s 2RISR AL T A AT ST BN BR e, 58 5 Bt tE = R

7.4.9.3 HRARSR IEEBIMGAE 5 FAEAHIR 535
7.4.9.3.1 AT R TSRS IE R
AN G AR AR TE N ARAT A1 11T 3 555 1R (R AE 50 M 4R 1 52 55 o
7.4.9.3.2 X5 iM%z EE
ARFE G ARG R TN EZE 5 Bl 555 1E R W AE G5 VR AR 1 52 55 o

7.4.10 A B TEBN T2 HRR F E U K AR

(HARhrE

()il TH 2~ fe B TR 5%

NRETRERITENZ UG XA SR E T R R R E B EEE A
{EL P [ B IR JR IR DRE -

FJZ R MRS B TR R T 3 BRI AN

R BRE R U N AN IR B B0 57 BB B 12 P R A

=R AHSRBE B AN T S A E .

(b)FRFE: [ A2 SEUME T B A it T H

()% E R er TR A i

T 2016 4 12 A 31 H, AFREFAAMUA RMMETEHHEAZZ T A S8 1 &

AR e T2 — B IR R BN 279,156,944.27 76, J& T3 2 IREIREA
326 U1 3k 37 W



1 S SR B R C LR 5 T UE TR PR B A G 2016 SEAF LR il 2

2,865,520.00 7T, JoJ& T 5 = IR RE

(i) A S E T & J2 Ok B ) B K AR 5

XTUESRAE 5 Fr BT S AN G, A I E R IUERL, 28 5 A BR (L 4k 2k
1= IAE G ANEIR) . BUE TAEA T RATEE I, AEEASTIEMH 22 5 KB %k
HHIE] 28 5 AN S R E] B BR G S TADRE AR OC B S A i 97 B A SRAMEZINSE — B ks IF
AR A B 1 58 v R F AN RIS A N ABLRE T+ 2 SR B B s e B2 B, 7 o R R i S A A5
FN SRANE N B S B IRIE R 5 = 2R

(1i1) 2 =B IR A FUME AR BURUAS A2 5 4

o

(o) FAEFFEEHI LLA so i (B v 5 1 < i T A

2016 4F 12 H 31 H, ARESRFFA IR UL RN ETHE SR ™.

(DAL SR E T2 E Rk T A

ANCAA SO B v B B 4 b 5 7 A 47 45 3 B G S WSCER 0UR FeAth G i £ £, DK T
WrE 52 R EAHZEIR N

Q)R SEMESN, R E B 3% H AT 5 0 75 22300 W 1 HoAth = 22100

§8 HEA/HSE

8.1 WIREEH=HEHEN
G NRMIT

T i H Ex Rl
Ll (%)
1 B o $5 5% 282,022,464.27 89.45
Hrpe 282,022,464.27 89.45
2 [ 5 WL 2 F8 %
Hrr: fiigp
B SRR SR
3 E BB
4 S RTAE R
5 SENIREE Gl 7
e M =[] 0 ) K
NIR & filigt e

327 W3k 37 W



1 S SR B R C LR 5 T UE TR PR B A G 2016 SEAF LR il 2

6 f%ﬁﬁ%ﬁn%ﬁ%ﬁé 27,004,404.20 8.57
a1t
7 At -2 Bt 6,249,768.98 1.98
8 it 315,276,637.45 100.00
8.2 MEMARIET SR ERELAE
82 EMR AT A K BE N R ER T HE
. et s . R T
AN Tk AROE (G (%)
A . R L Dl 6,112,620.00 1.95
B KAk 15,822,532.78 5.04
C il &Ml 187,592,357.54 59.76
D 1. #T7. RER ROKAE =R
BERO 2,710,140.60 0.86
E eS| 4 39,793,982.12 12.68
F ek AME N 15,900.50 0.01
G IS CAEFIHTEDL 6,784,132.76 2.16
H 18 FE ol - -
. G RAR R AR AE BRIk
5l 635,800.00 0.20
J SRl 16,499,379.00 5.26
K St =l - -
L PR GG AR 55 IR 25 - -
M BEEERE FEANELA MR S5 483,140.00 0.15
N IKFI PRI 28 e it A - -
0 fE MRS~ B BN H A 55k - -
P HE - -
Q PAEFR 2 TR - -
R Ak ARE AR R 5,572,478.97 1.78
S Zie - -
it 282,022,464.27 89.85

=




1 S SR B R C LR 5 T UE TR PR B A G 2016 SEAF LR il 2

8.2.2 MEWIREAT A R BE R R BRI RA A
AR H G AR AR R A P IR

8.3 IR A SOHME 5 2B E EL IR/ R P B A48 R 3R A 4
SR NRTIT

N . o 4 T I PR B Sl AR
P | AR Ji% 52 44 Fx =) I SR E R
1 000018 PRI 2,481,475 | 26,551,782.50 8.46
2 002053 =P e 548,125 | 10,518,518.75 3.35
3 601233 AR B2 B A7y 659,300 |  9,467,548.00 3.02
4 002311 R EE ] 515,037 | 7,751,306.85 2.47
5 601899 Leulk 2,115,017 | 7,064,156.78 2.25
6 002323 =S 466,029 | 7,055,679.06 2.25
7 600273 Fa L REYR 708,261 |  6,806,388.21 2.17
8 002245 TR E, 760,553 |  6,784,132.76 2.16
9 600742 —RE 4 419,100 |  6,760,083.00 2.15
10 000550 LR 248,000 |  6,696,000.00 2.13

T BREN T ARG AR SR TE RS, N s T
www.hftfund.com W3k )4 FE )% 5 1E 3.

8.4 MEWINBERRASHIERZRS)
8.4.1 RitTASHUE HIAREES 35 2% BLAT 20 H ISR
GHEURAL: NRMTT

IR 4
75 i EEARAY Ji ZE AL FR AH R SEN G T e L
B (%)

1 000018 PN I 25,483,295.90 8.12
2 002311 N YT 13,788,333.64 439
3 002053 =R 11,120,958.11 3.54
4 002245 LSES IS 10,512,822.40 3.35
5 300408 —INEER] 10,145,959.49 3.23
6 002323 T RE 9,365,393.90 2.98
7 002366 =R 9,030,465.04 2.88
8 000498 Ll 2R AT 8,903,319.39 2.84
9 600782 H A 8,841,277.00 2.82
10 002701 B4 8,734,786.46 2.78
11 600273 S L RETR 8,675,632.81 2.76
12 601233 A B2 B4y 8,349,429.99 2.66

329 T3k 37 W



1 S SR B R C LR 5 T UE TR PR B A G 2016 SEAF LR il 2

13 601939 BT 8,206,753.00 2.61
14 002097 LT 2 B 7,981,039.41 2.54
15 002583 HRERED 7,827,390.00 2.49
16 002051 AN EE] N 7,639,588.60 2.43
17 000550 LR 7,611,916.37 2.42
18 600977 i [E] H 52 7,552,739.50 2.41
19 601899 Le&ylk 7,520,965.67 2.40
20 600569  PHAR 7,485,330.05 2.38
21 000937 AR 7,477,069.73 2.38
22 600808 LA A 6,964,512.00 2.22
23 600487 FiE 6,944,167.00 2.21
24 600651 KR 6,842,719.25 2.18
25 600742 —RE % 6,788,046.98 2.16
26 601600 RNESEEER 4 6,670,316.00 2.13
27 000059 R A 6,586,240.00 2.10
28 600856 HH R RE YR 6,562,272.70 2.09
29 600338 U e A U 6,517,857.00 2.08
30 603609 AFEHI 6,501,823.82 2.07
31 002643 J3E AR 6,335,302.75 2.02
32 002236 RAEBE Ay 6,325,167.00 2.02
33 002519 BT L 1 6,307,687.75 2.01

TE: “SRANSBUL RN e (R AR USSR 1S, A5 REAIRAC ) 7
e

8.4.2 RitEHEHBHRIELSET13E 2% AT 20 22 1R Z Y
SHURAL: NRTIT

i R 4
55 i ZEARHS i 52 24 K A ZE L H & ATRRE (=N ad
B (%)

1 002366 EREY AN 9,719,025.44 3.10
2 000498 Ll ZR B F 9,713,282.38 3.09
3 002583 HERE 8,240,810.53 2.63
4 000937 FHRER 8,223,045.13 2.62
5 002701 BT 4 8,095,153.18 2.58
6 002408 FHREIA 8,067,192.18 2.57
7 600651 KR 7,439,217.95 2.37
8 000725 WRIT A 7,365,847.97 2.35
9 600977 Hh [ FL 5 7,336,450.44 2.34
10 002519 HRT LT 7,053,940.43 225
11 600487 FIELH 6,629,078.45 2.11
12 300408 — MM 6,531,440.52 2.08

030 U3k 37 W



W I R R R T B R S AR SR R R FE 4 2016 SRR S

13 002597 SRS 6,419,559.09 2.05
14 600348 BH SR A 6,394,488.45 2.04
15 002643 T3 AR 6,140,124.45 1.96
16 000965 RIRFE: 6,068,855.14 1.93
17 300237 EREHL 6,056,537.01 1.93
18 002236 KERA 6,044,325.02 1.93
19 002013 HTHLH 5,747,641.66 1.83
20 000423 ZR B 8o 12 5,566,200.14 1.77

TE: SEH %S HRAC el RS N s LRSS EUR) 41, A REAIIAL 5 9
M.

8.4.3 SEJBEEHI LA K % S H R TN S A

. NRMIG
SEANRE SRR RA (RAE) R 692,837,251.81
SEHBEEE RN (AT ) 423,061,657.33

TE: CSRANBERRA" SRRSO P4 IS AT e (s B e LAl A2 Hi i) 3
SIAZEFEARAE 5 H

8.5 HIRIBF MM SRR R BLE
ARIEE AR R ARG 5
8.6 HARIEA RME 52 & T = BE H Bl K /NEE R IR L4 R 4 5t B 41
RIEE A AR ARG i
8.7 BARIZ A MME 5 ST =3 E FL B R/ NER T IR T4 B P R UE S 3 5 FA 4
ARFE G ARG AR ARFEA B~ RFIESR .
8.8 MEHIKREA AME SEEEF B EWE K/NEFH T2 REBREHA
RIEG ARG AR AFA R4
&9%X@Aﬁ%ﬁE%ﬁﬁ#@ﬁ%%i&#ﬁ%%ﬂ%ﬂﬁ&ﬁ%%
AR AR A AR KRG B
8.10 & HIRAESH T BB 5 B
8.10.1 REMREESRFE KRB K P A2 AL4H

AIFE G AR WIR ARG RARI S 4.

8.10.2 AEESH BRI M KRB BUR
I ST IR B T B AR I XU BR A 0, DAEACRE A EEH .



W I R R R T B R S AR SR R R FE 4 2016 SRR S

8.11 |MEPARAE S E N E IR 5B A
8.11.1 AHAE S F T BUR
WIEIH G SR, AHEEAREEGYR.

8.11.2 MEWRARZSHFHEGHRFFCAHRIHM
A FE G A R R A B U R 540,

8.11.3 A E i EA T B H T
WIEARE SR, RESE AL EFGI.

8.12 HFHAAWMEME

8.12.1 5 M AN BE S AR T AT T 44 EF7 1 AT AR H B 0 1) 3 SR 2 B,
TER A gmihll H AT —F A Z B AT 5. T HEIE .

8.12.2 AL G U (AT 4 M S A R T R TR e 463 I 552 P 2 A (i it

5]

AN o

£

8.12.3 HIARIE At ZIRB = H B

BAr: ARt

JF5 b4 e

1 17 ORAIE 4 136,012.85

2 RESCIIE 77 Sk 6,057,838.83

3 IAhaireil

4 YR E, 7,150.03

5 JREYAT R 3 48,767.27

6 oA B2 YK

7 e 9

8 HAth

9 At 6,249,768.98

8.12.4 JARFFH KA TH BRI T B b5 A4

AT AR T IR AR FFAT T F BT m] e 5%
8.12.5 JRAT+44 R A e IE 52 PR B UL U A
AT G AR R AT+ 4 SR TR AN AETUE S PR 5 DL o

=

032 U 3k 37 W

Nl



W I R R R T B R S AR SR R R FE 4 2016 SRR S

§9 EE&HFTREANEER

9.1 MIRESHBRFANT BEFE NG
AL

et NG
A IY % AN FEH
A e L Bk % N AR
0 I v B Y
= Zmn S A
THVE i SR i
1,654 172,280.51 | 200,944,465.36 70.52% 84,007,502.62 29.48%,

9.2 FIRESEHEANKNMWN REFHEERESHIFR

i H FrA AU E (6D o FE 4 A A L 451
S YNGR EY N Y NAE SR ER 7S
&

79,959.86 0.0281%

9.3 MIARESEEANKMN BFFHEFTRAZE S BUSE X FEH L

i H FEESNHRENSEXE (i)
ANE BB EENG . s
PR AR AT 1 5T NREH 0
AFF I AEE 4
A HE 4 3 & A PR AT 0-10
Ve
§10 FRRESHTES)

AL
BEEAFERH Q2016 4 4 A 28 H)REEMHUSHN 264,112,228.69
B4 IR AR 28 H R 2 A A S AR Sk 4 e R T 43 0 281,782,417.26
e < A AE A0 RS 2 T o ST OR 36 < e ] 4 4 260,942,677.97
B G R AR H R RS W AR ZE S 47 40 B 3 7 -
AHR P S AR e < 20 i B 284,951,967.98

VE: B AUE AR, R (] 47 A A i A7

033 U3k 37 W



1 S SR B R C LR 5 T UE TR PR B A G 2016 SEAF LR il 2

§11 EXRFMHE

11.1 EE&RHRFEHANRSHRIN
AR A AR G AR AT SR AR E A K& .

11.2 ZESEEAN. EEREANTIRERERNINERAEZES)

1. 2016 FF 1 H 20 H, iR BESEHEARAR KM At A7 ENEEFS
DY )\ IR I 2> CE ORI, (R R A A S AR R 2 A w] EILE R R

2. 2016 FFfZ, PEEImEFSEMEE, @anline kAR ResioEd, FEk
. %W Patrick LIU). #PH. #IEZL. PR (Ligia Torres) « &Y (Alex NG
Kim Guan). #8[E7(Leonard K.Cheng). EZJ%F (Marc Bayot) . #EF. sKREHALA
ST EEFSESR, HPEEN (Leonard K.Cheng). E414F (Marc Bayot)  #E .
TKEE NP E

3. 2016 F 11 H 5 H, WEEESEHARARRKMAY, @AFEHaEFS
FLRESWHE oA, R BN AR 2 A w RS IERIEIRS .

4, 20172 H 4 H, BEBEESEHARAARKMAT, AovlfhEEFERSE
T RIG R W SOEE,  [FEXIAeA AR S A IR, FEuE HA R E KK
AR NBAT DA, ROVBAT BB HRS K HIRA T 90 H .

ARG IHESITE N L RS E T EE RANFRS).

113 BREGEEN. ZE&W™. ZE&HEWFHIFR
ARG A G E PN W S FE S5 R IA ST

11.4 ZEESHTRIEFIHE
A5 H Y AL S A5 R R R A AT

11.58FEEHTHITRISTHHES B R
A FE AN A AR SN I T I S TP 3 45 e AR B S A R J 1 3% FH
60,000.00 JC. H FIS 55 Hr Ot e v IRSS B SR 2 1 4,

1.6 BEAN. TEALREBREENRARBEESLTIFER
ARG WINEBEN T8 AR EEEEN TS AL T2 0L

034 T3k 37 W



1 S SR B R C LR 5 T UE TR PR B A G 2016 SEAF LR il 2

11.7 S AESRA TR 5 BTHA R FL
11.7.1 &M AEF A TR 5 BT RE R R R e AHER
SR NRMTT

&S N SCAST 255 v AR 4
L5 24 1 7 24 1
FHEIAIE | BT e JI 5 ik e Hém | &F

R S e ‘ Bt

1] B3] il
J71EES 1| 254,237,144.03 | 22.78% 231,686.64 | 23.85% | -
;ﬁ;ﬁﬁ(g‘ 2| 219,968,969.65 | 19.71% 189,956.28 | 19.56% | -

=

RIAEF 1| 154,428,462.71 | 13.84% 143,819.14 | 14.81% | -
HRAGIES 1| 143,466,523.58 | 12.86% 102,047.53 | 10.51% | -
R AN 2| 140,528,876.41 | 12.59% 130,504.48 | 13.44% | -
HEFRIESF 1| 113,000,822.69 | 10.13% 105,237.18 | 10.84% | -
R RS 2| 80,278,29825| 7.19% 58,707.22 | 6.04% | -
R UESS 1 9,989,811.82 |  0.90% 9,303.42 | 0.96% | -
5 1 - - _ B
& 4-iE 3 1 - - - - -
PolviE ¢ 2 - - - - -
RRIE T 2 - - - -
W I IE 7 1 - - - - -
GER 2 - - - - -
RMAES 1 _ 2]

e 1y RN AL SR R 58 5 e R R AR T
2+ (DA 5 H Tk FEpr e

AH e 1Y B RHESR A R IERE ST RSV B O PP AN ER & IR 55 SCREDP
=N BEATH 43, AT FEAPEPFSC LI 23 B BGIE SR A FI 44 AL 5 F e i A

() 5 BT IR L P

AT G (V0 BN I R e EAT 5 5 BT I e

<I> HfEF7. BEBEDL ST N RHERE, B BT HRER ] 2 U0T 18 T B PPN R IE TR 22 7] £ ik
BN AT . BRI B A 3 v R IR SR 2 F RO S A TR R R RN 200%.

<2> Hik. MBS N CGEM Gf 8 & B AR A~ 7IEZR A =7 PHE R 40
FIRLE, BEAT TR PPUCIST B PRI, T IR 27 2 B 1R 44 M58 5y B oo A 0, JF i 7]
WSS EHZE G 2%k,

<3> #%ifk. FETERUIETR A T IR VPG BRI RS Ak S E AN S A%
B

% 35 7 3t 37

=



1 S SR B R C LR 5 T UE TR PR B A G 2016 SEAF LR il 2

11.7.2 B4R FIER A A3 51 T T ST B O
S ARTE
Y N 5 L5253
BT
o e | o | I 4
FEER ] e gfg ‘&gé BRI | A | TR
. i He i He
LR : : : : : :
IESTEA
ot
R : : : : : :
RILE% : : : : : :
] : : : : : :
ERIR : : : : : :
RS : : : : : :
KIS : : : : : :
T : : : : : :
% : : : : : :
RS : : : : : :
RIS : : : : : :
Es : : : : : :
T : : : : : :
R : : : : : :

§12 EWMBEHFVRMNEMEEEFEE

W IEIE S E A IR A T RAL T 2003 4E 4 H, b B HEIRUE RO TR AN B
SEHANAT,

M 2003 4 8 AP, WEELEEEMSL T 43 AAFH S, HE 2016412 A
31 H, WEEEENAZEES T BT 443 [2u AR TS

VEREZR N FT R IEAE 2 R i ik aE & SR EH N, % 2016 4F
12 A 31 H, WEi#NE 80 KA 370 1270 AE & H ST THRE BN
YE N E R E R RS B 5 FAS MR S BA A, #E 2016 4F 12 A 31 H, &
RN P B ST 221 1408, 2010 4F 12 A, i EEEESEHARA A
WA E A SRR S RO A RICIR PE A, 201249 H, FERKESA
EHIANEERES N TR SR SRR ERAZ —. 20148 H, BEEBEEETAA
R E B A A E IESTIR L, SR RS R S R RS . 2016 4F
12 A, & 1EEESE A R A A4 4 EAE S RS P H SRy R AR LR

036 U1 3t 37 W



W I R R R T B R S AR SR R R FE 4 2016 SRR S

e HREEN.

2004 SR, MR QFI (BEEIAMIMR T E ) MHAMZ AN MR A
AR &R, #E 2016 £ 12 A 31 H, HEEM LIS IR 63 12
JCAR M. 2011 4F 12 H, WEBERFAF—FE@E7EH (& FRAAR
RUE I S AL E RQFIL (N R M AR T ) 5B, R iE &/ isEE
ANRMHEEHRTNIESETS. 201292 A, E@EE~EFH (FiB ARAF DS
£RAT T E X RQFIL 7= .

2016 £ 3 H, WENBUEMAEAR (FFEIEARR) % T EESEHEGRA A H
E el &R FHE AT R,

V8 [F R R CE A B AT HA 2 574 AR H 2008 4FJ5 3 “4r 0 5 A B MR A
FIARIERD”, EXTONEX 2 9% A B R TS ZREE XN EAT T3 iE,
NS RS ERE T MR A AR, JUER, B EEMN A AT — P %, FFEh
FiER TN AR AR B, R ZEURA /NIRRT E . A, iR EIEH
WAHE R B TAE, 7 DR T A E SR O E R ETIES), MR
TEE ARG IARE . BRI S,

BERESEHEARAF
—O—t&HE=A=+/\H

337 W3k 37 W



