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—. WA B G
1,605,874,695.59 451,297,585.16 2,057,172,280.75
(R

1771341

=

~



E BRI G

RIUER BT

4 2016 A H 2

. AL E SR
IR EHER N OR
R

510,750,619.62

510,750,619.62

= KRS IS
PR R B AR B

R I LU 5 3181

-723,420,591.35

-540,114,751.56

-1,263,535,342.91

Horbre 1S HEER

67,570,838.80

39,805,185.51

107,376,024.31

ECEIEN

-790,991,430.15

-579,919,937.07

-1,370,911,367.22

VO A e < B
AN E IR 7= A ) 2
SAHEARS) GRERD
L5 3151

T AR E B G
(e

882,454,104.24

421,933,453.22

1,304,387,557.46

R B I 45 H0 3R O 4 Rt o
AHETI JF2) MN71 %74, HEHREHTHIH
FEEEH AT T,

7.4 WERMHE
7.4.1 FEEFEREN

AR A S B IR A R R R R B (R R BB R S BB AIE SR 4R 3
“RIEETHGEPEIERRBEERERAS

ES N

T NREE
FE LERTTA: #HER, e fstA

: TR

& PURTRIRR

“CrREE 2 )RR A [2006] 5 182 5 (O

T AR B ER A S B R RN SR B A SR R A ) A, b R AR BRI B A IR A F K

B (e NRIEAENE S B R i) A (PR K S B R SR B J P B e e B

HIFED) 5T

NIVEE . REENRARITIGE, FEPIRAE, BREIEEAMBENIREFEHFEAR

i 5,480,643,191.07 76, My K iE F R4
Z b EIE R SR E,
F 2006 49 H 20 HIFER A%, R4

B Bk T BARAIE

181411

THIT 2% BT B A 7] AR 7K G0E R 56 (2006) 26 130 5
(R K S I AN R R 4 S A FH)D
AR H I3 A0 FUS AN 5,480,692,618.04 43 3k & 473401,
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Hr R e H BTG 49,426.97 3 R:G A, AREHIIESE NN EHRERIESEBHARAF],
I FE N E S R RAT IR A IR 7] o

A 2014 FE P EIFM S A5 104 5 (ATFHEEIPRR R SIBET NG , EHRERRKL
B EERE R T R e T 2015 4 7 H 21 HAE FEE AN EBRER K BIR A TIE R R T 4.

PG (RN RIEAEEF 554D M R K e R & AIE R R R R S 5L & 6 [F])
(A7 SRE , AR T4 (V0 B A BT AT e Sk TR, 045 [ VR RAT ISR . R
I3 SOk EE T ERE S R VPRSI SR TR EEETSEL T, AESEREHE
Hh R SRR B L A B 4 B R 1K) 70%-95%, 5 SO BRI AG L 0-30%, FHFRFEAME T34
B 5% B0 B HE —ELLN IMBUR 7 . AR G300 B U B i i s 70 i1 Bl
NFEIEEE, 80% VA L AEIN 4 I R L G 0 e R 1 IR Uy . AR A ST L SR HE T 2013 4E
12 47 HHIE “ & E A600 K5 X 80%+ RNV AFZFIZ X20%” AL T Ay “ I 300 Fi5 £l

R X 80%+ i B R BN K X 20%”

AW SRR ARG G BN EHRER I S E AR AR T 2017 ££ 3 /29 Htb#ER .

7.4.2 SUHRR KGR HIEA,

AT I 25 R AL BB T 2006 45 2 H 15 H A& LG BAMRIARG I (Alk 2 v ) — JE AR v
MY« ST EAR S T AE I B A SR E (LA R ARR Akt ” ) o ERENS S A 1) GIEFR 4% %%
R {5 B ER XBRL NG 3 S<tEERE M EFEERE>)  PEIES R A2 (LU FFR
“CrEEES 7 M) GEFRR RS S IMZEW SRS o CERBER K e IR G YR
TR IS HE GG T FEM SRR 7.4.4 Fralvs i) BRI 2« o G b b2 KA 1A 5%
FUE e SUVFI ZE AT Y SE S 1R R i

7.4.3 BAEANY S HAER K F AR SRR B A
AFe g 2016 FEFEM S5ARKRAT E b 2 THHEMI A EER, FOs, SEREM R 1R %E 4 2016 4
12 H 31 HAYM ARG EL K 2016 4 B (R 248 i SR AN B 4 1 AR Bl 1 100 45T 015 R o

T44RBREYFRARSTER. STHE T ESRIE—FREMREH B3

1971341171
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ARESARE IR AR S BER. Sl 5 — IR RS M — 2

7.4.5 STHBURM&THETHARE AR Z M IEK
7.4.5.1=THBUR AR E KU
AR ARG IR KA ST BORAE T .

745287 HETHRE BN
AFEG ARG IR B ST AR

7.4.53Z B IERIULH
AFE G AR ARG WHE TC I ) &1 Z R IE .

7.4.6 Bl

IRIEVBGE . B KB4 R F[2004]78 5 (HBGH. B RBS5 8RR LT IEFHIE 7 5L S B
SRR « WFL[2008]1 5 (KT FrSBCE TIUEBERKERD) « WPi[2012]85 5 (KT5k
Jiti b1 2w S ZE M ZE A NS BB A R IR A IE &)« W Ai[2015]101 5 (T EdiAw
e LT 2 AR AN N T A5 BB AT S5 @A)« ABE[2016]136 5 (& T- ATl T B Bl ik 44
RS HEAY  MBL[2016146 5 (& THE— 25 IR A AT & BSO8R R S Al A RBOR FE K1)
+ WBL[2016]70 5 (R T MBI [F) b A ke S 1 (A BB A #h 7 B ) B HAhoAH S v A 2 55
B, FEBIBIRWT

() T 201655 H 1 HAl, DRATHGTAGEET &N R TEWHRARGER, AMEVCE L. Xt
EF R PR GE HNIs R G LR E . i Z NI RIEE . B 2016 45 H 1 Hig, &
AL F AN ENE B SO SR N AR . SIESF R B R G A NS SR & TR EE . BRI LN
AESERE, STET. 7 BUR 3T A S 4 i R MU AT SRR BN TR e HE R (B -

(2) XFEESMIEZFT I PHARBON, BHEEEBEE. BEURMZEMION, BERBRE . RN,
DR IR N SN, AR Ak T A5 A

(3% 2k AR IR A M 5 557 AL HSON L FH A AT 153 73 A A b AE 17 ik < SRR IR AR AR S 20% 144
N8t XFEG ETA R RS IBUR L RIPTR, FREOHRE 1 MABNGE LA DR, kK

2071341
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LRI A NSRBI AR FRBOIRAE 1 DA BLER 1 HE0E 1K, R 50%TH ARG
BUFrA 8t FRBOWRRGE 1 41, R ANEBl. SR N B AR REB, AL A
LS AN, $2 0 LR TSR, RO R B RAE HR TS, WRAERTHUS IR . AL
FISN GRS Pt 50%1H NSRS ET. _EIRFr34E—i& M 20% B THIEN N8 .

(4) FEE M BCEEAZ 0.1% B RGN B A Zy ENERL, KN BEEANEYSU I 2252 5 BIAE R

7.4.7 REEF KRR

KITT 45K ALK AR
LGN FENEICHLI
AR BEAR I 4 AT PR A ]
EHENM
W E @B BRAITIR AR AR (P EERRIT) BEFE N EEHENH
i EREFEARA A “ LIEEE”) BN AR
AR % 7 B (DL [ A R A H] R NI AR

e S UNIb) & Nl w3 lN e
ARA T FRBIRR . SN

R R R AT R AT IR )

1P 5 B AV AT BR A ) HeEEANNT AT
AR B B A () A PR A HEEHANT AT
S BN BR Bl P53
FERPEEAR AR
AR AR R AT
S BN BOR B P53
i ER B 2 A IR 7
AR A FEHI 2 =

BN BB BEAR 587 B
(FE DA PR 2 w1 ) 2 7]

J.P. Morgan Investment Management Limited

BN BB AR BEAR 587 B
(FE DA PR 2w £ 1 ) 2 7]

J.P. Morgan 8CS Investments (GP) Limited

1. FIRKERAS 5 ¥ITE IE 5 b 45 Bl N % — M s b 25 30T 57
21513417
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2. MR RRAT T 2016 4 3 A 16 HRAN AR R BRAT AR A PR A 7 55 F RAT AR
VeS8 77 R SRR By Z AR P PRI A ) s TR RERAT AT IR T S 5 7 R G A8 B I
Zrp IR S UE R YRR 201512677 5 (0 T R%HE B 4R R R ARAT I A7 BR A W) 1) L ifg [l B B A1 A7
BR A 45 AT AR W S P ) Bk, T 2016 4E 3 H 15 H, RIEIEO 5 T A TR E
BICTLE, O REATIER T AR .

7.4.8 A EH K LA BT I R SRR T 32 B
7.4.8.1 B REKTT AL 5 HITHAT KA 5
T

7.4.8.2 KB RN
7.4.8.2.1 HEEHH

A NIRRT
N AR AT L ]
i H 20164E1 H1HE20164F 20154E1 H1H E20154F
12H31H 1231H
TR AR TR i < I S AT ) A TR 2 14,411,571.40 25,975,454.00
Horpre UM EE UL % 7 44 3 1,698,104.97- 3,040,421.13

TE: SORHEEE BN LIRS 8 B PR 2 =] 108 BRI 3% AT — H 2R B0 13H 1.5%(1
FERARIUE, BHEUTEEA K, %A HitEAKN:
HAE BRI = AT — A 2EE 57 1E X 1.5%/ HFERE

74822 EE&EHEH

B AR
A3 AR T LA )
i H 20164F1 H 1H % 20164 20154FE 1 H 1H E 20154
12H31H 12H31H
B R A B RS A AR O 2,401,928.57 4,329,242.38

T SYEEEFEE AP EE BARAT L8 ST — H R G 51E 0.25% M3 R it E, B H
R ERHA AR, A3 HitEAR:

HitE R =m—HEE T E X 0.25%/ 4FEREL
22T 41 TT
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7.4.8.3 5RBKT7 BEATRAT 18] R LTI 3% B35 (& B W) 32 5

T

7.4.8.4 FREXTTIREAEEHIH I

To

7.4.8.5 HIREATT TRE BIRAT AR B 3 A AL BN

B AR
ENY AR AT B AR
FI T 4 FR 201641 HTHZE20164E1231H | 20154E1H 1H % 201541231 H
AR AR ELERIISYION AR AR B ERISUION
Hh [ i BRAT 191,442,537.61 1,097,790.18 | 126,838,041.97 1,193,381.22

T AREESHRITA B ST NP EERHTRE, HARATRNMERIERT R,

7.4.8.6 AEESTEAHEHIANS 5RETTAHIESFKIHIL

T

7.4.8.7 FAMSKERET 55 H I HI BLEA
Teo

7.4.9 BK (2016 4E 12 A 31 B) AESIFHRNREZIRIES

7.4.9.1 BHAMGHT R/ RESR T T HARFEH KV Z RIES

231411
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7.49.1.1 ZRIEHRF: BE

% | IS R G WEZR | Wl | HRAEE | $E BR R | &
KBS | B e H ®H il Pk | B4 (B BR)| BAEE | MSEBH | I
601375 | il % | 2016/12/20 | 2017/01/03 | %Mk Eili | 4.00 400 | 26695 106,780.00| 106,780.00 -
603228 | FIEHL T | 2016/12/28 | 2017/01/06 | %Mk Eili | 2316 | 23.16 3491| 80851.56|  80,85158 -
603877 | APy | 2016/12/29 | 2017/01/09 | #ifik L | 21.30 | 2130 3180| 67,734.00| 67,734.00 -
300583 | JE4LE4 | 2016/12/29 | 2017/01/06 | #illek Eili | 4020 | 40.29 1582| 6373878| 63738.74 -
603689 | B F4A%T | 2016/12/30 | 2017/0110 | ik Lili | 7.87 7.87 4818| 37,917.66| 37.917.64 -
603035 | #7441 | 2016/12/27 | 2017/01/05 | #iflesk Ll | 1044 | 1044 2316| 24179.04| 24,1790 -
603266 | KAzl | 2016/12/30 | 2017/0110 | #illk Eili | 1463 | 14.63 1562| 22,852.06| 2285206 -
300587 | Rkl | 2016/12/28 | 2017/01/05 | #iflek Lili | 1441 | 14.11 1438| 2029018| 2029014 -
002840 | 4 fy | 2016/12/29 | 2017/01/10 | ik Lt | 6.55 6.55 1814| 11,88170|  11881.7( -
002838 |t B ( | 2016/12/28 | 2017/01/06 | ik Lili | 1528 | 15.28 681| 1040568| 1040564 -
603186 | £ IEHIH | 2016/12/26 | 2017/01/03 | ik Lt | 5.37 5.37 1874| 10,063.38|  10,063.3q -
603032 | {2z | 2016/12/27 | 2017/01/05 | Mk Eili | 5.81 5.81 1628| 945868| 945864 -
300586 | HHTH | 2016/12/26 | 2017/01/04 | %k Eili | 9.30 9.30 1006| 935580  93558( -
300591 | BT | 2016/12/30 | 2017/0110 | Hillk Eili | 3.07 3.07 2397| 738879|  7,358.79 -
300588 |HEE(5 6 | 2016/12/27 | 2017/01/05 | ik ki | 4.94 494 1380| 681720  6817.2q -
e FEEATTH PARE 44 SOT B BCERIK ™, 38 Bl W — Aoy s AT 38 i e
Mo eIk Ay — R N B R BT O W HRT I, IRYE Rk &5 B A = prasil i
TR E , FERTI LT e L e WIRN AN RE B il ESEN N AT ESS
W AR TR, MBI B 2= 37 I 1T H 2 TR AN H B 21k,
7.4.9.2 HIRFA FERHE S TREZ R

SHHAL: AR

24T

E |

7N

=

~
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BE | BE Zhe FAARA: = HREFT R E:L S
FERRE HE(K)
R | 4% H3# Ay B3 HEH A S AR

300123| KFHY |2016/09/28 |H Kixr=#H4 | 15.08 2017/02/15 16.59 | 1,037,692| 16,698,673.09 | 15,648,395.36 | -

002462 | s%Hu |2016/09/28 |H K/~ | 43.68 2017/01/12 38.98 41,200| 1,859,806.00 1,799,616.00 | -

e ARG 2016412 H 31 H ILRFA LA PR A A7 ) RS I50R] B 7™ A5 55K R M 1T 4
EIE ISR, IR AR T A A S I I B e, 258 ) Tt HE = .

7.4.9.3 HWIRMFF IE R B HERNIEH KRS
7.4.9.3.1 RATEITT S SR ERG
T

7.4.9.3.2 R 5 Pz EEE
To

7.4.10 A B TEAFM ST SRR TR Z Ui B B H b 5 I

ARMETT R RFTE R, XA SO E TR AT S R 2 SN BT 1 iR A
JEIRIRGE -

R AR F B B R TR ER T 3 LR 2 R B RAN

SRR BRER— 2 U B AR G B B 5T B R R4 PSR (N

BRI AR RBE P B A AT LS AR

(b) FELERILAA M E TF 5 Y ik T A

() HZEREMTAARNME

T 2016 4F 12 A 31 H, AHEEGFA LA ot BT B AR TN 24 1350 85 6 G b 55 b s
T —ZIRIIREUN 640,430,671.89 76, J& T 28 2 IRIIRETN 17,937,695.87 76, TJE T H=ZIK
FIAA(2015 45 12 H 31 H: %521 895,189,698.00 7G, 5 —JZIX 202,680,203.32 7&, LB TH=
JERIIARE) -

(i) 2 S E TR R KA E)

S TESRAE 5 i LTI BCRR, A5 H BLE R U R, 52 5 Vs R (B Bk Bk A I 122 5
ATER) BUE TARATFRATEG I, ARG TEMH 285 W EER H I 585 AR

25141
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171 % BI5 300 1) K A O e S A5 23 R A FOAME SIS — B I FFARYE A5 (8 1 8 v R I R AN T WS
TEXE T A M E R R FR I, #5E HIORI SRR 55 A SUMME R R 38 — 2 UGE R 5 =2 K

(i) BB=JZ N OB R B A1 5y 0

o

(c) ARFRRZBERILLA RAME TH R A S TR

T 2016 412 H 31 H, AIEERFFHIERFZLF LA RMETHER T ™(2015 412 H 31 H:
[]).

(d) ALAA e b BT B SRl T A

ANBAZ SO T 5 PR < R 55 7 R A7 £ 32 LR NSO U He At e Rt fot, DK MBS A so

EHMZERN.

(2) BRAFIMESS, BET R H A G0 7 250U ) HoAh f 2300

§8 WERAAWME

8.1 HIRELEE=HEREMN
SHiss. NRmc

4 B
FFg i H &
LB (%)
1 &L 4 658,368,367.76 76.58
Hodr: fEE 658,368,367.76 76.58
2 ] 7 WAL 7 4% % .
Hrp: fizz -
B SCRHIESR -
3 Dk ol ks driy -

4 ERRAT AR AR TR -

5 SN IR B 4 il % 7 -
Forre S I i SR 4
B '
6 BATAEFM G F & A 198,258,543.68 23.06

265141171
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7 HoAth 25 11 % 7= 3,080,156.88 0.36

8 &1t 859,707,068.32 100.00

8.2 HIRBATVL A RHBEREA S
8.2.1 R WIARALAT ML 73 S BT N B R B R AL
SHEL: AR

A TP

(N A7 250 NRMME

EEEH) (%)

A 7N NN G- 4 46,114,717.00 5.40
ZN N4 19,436,776.91 228
gl 389,367,370.40 45.61
D LA 1. RS BOKAE PRI RO 37.917.66 0.00
E feisi |4 48,137,167.13 5.64
F LR 15,115,373.60 1.77
G | ZEiEk. GRERmgEL 7.907.355.68 0.93
H 1 Bk B} -
I GRS EER RS 48.439.312.74 567
J SRl 31,980,827.55 3.75
K Pt el 51,831,549.09 6.07
L LG A 55 e 5k ; -
M R TPWIEs N &R A B} -
N I BRBEAN 2 LB HY - _
0 JE RRSS  AB A H A R 55k . )
P HE . -
Q TA RIS T A . )
R A AR E R R B} -
S Ga - -
ait 658,368,367.76 77.12

2T ILA1 T

=
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8.3 WK A RMME HE ST EHE IR/ R RT 2 B SRR A
S NRMT

o B 4 T 1
e | BREEAES JB SR A4 R HeE () A RE
B ELB(%)

1 600771 = 1,043,934 34,909,152.96 4.09
2 002456 YE S 752,634 25,800,293.52 3.02
3 000925 REFHL 1,041,868 25,598,696.76 3.00
4 300073 EPARE 557 566,944 24,418,278.08 2.86
5 002041 kewiaziiN4 1,289,626 24,348,138.88 2.85
6 601668 o E R AR 2,693,600 23,865,296.00 2.80
7 300377 o fE 574,488 21,445,637.04 2.51
8 300365 TEHERH 467,779 19,412,828.50 227
9 600885 TRy 548,761 17,532,913.95 2.05
10 000726 BRA 1,299,000 16,640,190.00 1.95

E: WEER T ARG AR LSRRG BEZHAN, NG B A I 48 BN i
(www.cifm.com) HJEREHE EC.

841 HHIN B FIR R A G E RS
8.4.1 RTHEASHUE I VI S 37 H 2 % BURT 20 4 KB B4
EHEh: NRMT

) B 4 B
75 JBEEEARES JBE R A4 R EN - NG P HE A
(%)
1 600446 SRy 141,714,801.33 10.86
2 600570 fHAEHL T 121,664,738.54 9.33
3 600104 FREEH 94,811,718.46 7.27
4 300377 o 73,445,881.24 5.63
5 300365 THAERH 73,005,836.23 5.60
6 600115 RITRLAS 65,191,297.35 5.00

2814111


http://www.cifm.com/

BRI S RIE TR R S G 2016 S AR T i 22

002001 AR 65,145,838.18 4.99
000728 E ek 65,092,778.33 4.99
300469 HRKERE 62,610,938.60 4.80
002425 LAk 60,454,543.83 4.63
002590 YIRS T 5 59,835,491.51 4.59
300113 i A A 57,200,242.55 439
002777 AR 55,947,915.90 4.29
300073 LI RHL 55,643,514.50 427
300479 FHE 55,150,099.61 423
300207 JkHE K 54,688,724.18 4.19
600677 iR IEME 54,313,256.31 4.16
300236 g RH 54,299,811.68 4.16
002477 M AL 52,584,714.29 4.03
002450 FRAS 50,888,861.02 3.90
601233 Al B i A7 50,743,733.13 3.89
600136 AR 49,190,016.65 3.77
600497 th 48,777,785.88 3.74
300368 Iy 48,696,417.87 3.73
000703 H %A 47,156,110.05 3.62
603799 RN 46,887,754.12 3.59
600519 SINFE 44,845,776.63 3.44
002371 LEBT 44,628,714.84 3.42
002284 NN i 44,139,039.71 3.38
600893 sl 44,089,026.27 3.38
601668 e 3 43,912,264.98 3.37
002709 RIG L 43,760,446.39 3.35
600518 FREZ) 43,534,753.48 3.34
300222 B R 42,290,344.90 3.24
300100 KPR 73 42,019,233.19 3.22

29141 7T
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300327 Hp 0 H T 41,863,942.41 3.21
002488 S [ { Ay 41,577,175.87 3.19
600362 VLG4 41,149,474.19 3.15
000651 ¥ ST HLES 40,152,321.37 3.08
600958 RITIES 39,732,600.00 3.05
600019 T A 39,640,631.08 3.04
300302 [FH FHY 39,312,255.58 3.01
300101 PRt R 38,653,907.66 2.96
300448 Wk 38,614,885.28 2.96
300367 RITM 7 38,516,635.15 2.95
601555 R RIFS 37,740,646.38 2.89
002502 eSOk 37,438,360.87 2.87
002517 T oA 2% 36,754,595.67 2.82
600782 HTAR Ay 36,708,378.27 2.81
002475 ALY 36,697,911.90 2.81
002458 i A Ay 36,290,464.57 2.78
002714 WU ey 36,083,571.95 2.77
000970 PR =20 35,718,472.83 2.74
600777 B IR 35,667,354.26 2.73
300420 TR 35,389,156.30 2.71
300386 KRWE 35,144,289.10 2.69
601989 [ T 34,557,509.00 2.65
600343 NIl 34,228,173.38 2.62
002036 A | 34,003,689.22 2.61
600771 ] 33,560,446.09 2.57
300351 JK 1 HEL 2% 33,279,115.02 2.55
002355 MR E 33,059,062.42 2.53
300017 W15 Rk 32,696,444.65 2.51
600029 A 32,618,993.79 2.50

300134171
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600688 A 32,604,812.50 2.50
600667 RSl 32,244,811.75 2.47
601689 £ 4] 32,064,128.37 2.46
002456 KRFEG 31,694,198.89 2.43
000971 s 31,126,097.01 2.39
601198 RIAESR 30,813,571.58 2.36
600391 R FHE 30,739,226.22 2.36
300340 AHE A 30,033,432.50 2.30
600999 FATEUE S 29,897,458.03 2.29
600050 Hh [ P d 29,599,129.00 2.27
600085 [ 425 29,351,898.44 225
002463 VLA 28,690,313.62 2.20
300401 A 28,541,310.26 2.19
000925 REFH 28,438,723.33 2.18
600383 S A 4] 28,375,721.08 2.18
300115 KB 27,844,992.63 2.13
002408 F G IA 27,672,969.13 2.12
002626 Kt 27,553,098.50 2.11
300096 Gy HRAR 27,375,819.11 2.10
000932 HESEN R 27,270,819.00 2.09
000423 AR BT i Jisg 27,253,178.67 2.09
300059 R E 27,151,628.88 2.08
000060 H IR e 27,058,301.56 2.07
000738 H i shis 27,019,497.86 2.07
300465 s 26,978,464.37 2.07
000807 =AY 26,649,840.32 2.04
300364 HHOCELL 26,634,963.99 2.04
600178 K27 26,508,042.70 2.03
600740 L P £EAL 26,327,988.11 2.02

3114170
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94

000725

WARIT A

26,283,502.00

2.02

95

002655

L

26,197,919.10

2.01

TE: CRNEH (BERANBEREA") « SEHEH (s BRI $4% K32 il As &8

AT A AR LRSS HORD 3151, ANBREARAS S 9 .

8.4.2 RiFSZHi &HUE LRI E ST 1A 2% BT 20 AR R4

SRR AR

) B
F5 JE AR A AR S A P EHE A
(%)
1 600446 A i) 147,047,668.67 11.27
2 600570 (EESGEAS 123,036,360.88 9.43
3 600104 R 92,677,641.36 7.11
4 300113 JigE 9 A 5 72,897,707.23 5.59
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