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7.4 RME
7.4.1 BEEXFNR

R PERR NSRBI SR B G (R A0 B BEAR b N I S AR IR AR 4, LR IR
“AREEG ) RS B B R 01 2 (DA TR BEE B 2 ) UE I VF FT 200811316 5 (& TRk b
POEERR /NS SR AR A B R S BRI ST ) i, i RIS IA R A IR (RN
RILANENES R I GE) A1 (B BER N IR E BRI R A G RGO ) ATTATF5EE. &
B NRARITRA, FEHIRAE, BRI EAN G AL T ) B HL 554 825,940,005.46 TC,
Mk 22 4 KGE RS T IR S5 i A BR 22 W) AR KGE TR F(2009) 58 015 S50 TR T DASRIE. 22
[ EE R &%, CERERP N ANER R B RS E G F) T 2009 41 H 21 HIEAAE
M, FEE SRR H MRS URBUN 826,057,598.05 4k &4y, HA RS BITE
117,592.59 3 & AR A AFES WA SN DIRERIESE A RA R, HESTE N yhEE
BWHAT R AR A

5 2014 FAFREIER 245 104 5 (AFFEEEFRE R SIBEEHIMNE) , EREWR AN
ERNFRE AL T 2015 4 7 H 21 HA% GHE AN ERER P /NER A THER R T R4

R4 Chie NRIEAERE S 400 A R BERR AN ER & BUE S R F A o i o
M RIE , AR TEH Y E N HIERAT BT A e B el ki, RAT5E.
RS BUIEA E ORI e R B L E SR TR . AR GRS PSR
¥ L9 D B B 77 1 60%-95%,  fiiid BUIE. B i 37 1L H K% 8 SCHIE 25 I B W LA Fo vk 4%
B AR G TR SRR B A ELBITE BN 5%-40%, FRORFFAMIS T 3G 5 1 5% I 2
FHAE AN B BUN IR o ARG AT 80% ISR BT 4 58 T /M SR . A FE GRS
PUECHAMED Y. RARP SR HOGE R X 40%+ RAD BT R X 40%+ FIEE fifgHoliai & X

20%.

J
0

AW SRR AL G 2 G B ERUERIE G E AT IR AR T 2017 £ 3 A 29 AfittfER .

7.4.2 SRR IR AR
AR I 4 1 W S5 e F2 BT B T 2006 45 2 H 15 H A UL S BRI AR ) (Al 2 1 v ) — 5 A v
MY BIEARS T UEN S A SR (PL N SRR St EN) . A EE W Sl ) GIEZR 4% s 5
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& f5 B PFE XBRL BHEE 3 <SRG AMPE LR E>) « PEIESFBG R b 2 (LR fiFReh
[ e 2 WA ) QIEFF B e T S35 16 51D« CEBRER AN & ROE T B2k
GG A D) MAEM S IRERME 7.4.4 FrolRpgh ERER 2 Sl 2 A0 1 R RE & Fe
PRI BE AT ML S S5 HR AR g il o

7.4.3 BEAML S HIE N B oAt SR e 7S B
ARHe 4z 2016 FEFEW SSRRATE b 2 THHENI G EESR, FOsg. e B et 1AL 42 2016 4
12 A 31 HEWEARGE LK 2016 45 (287 1 SR AN G AR Bh I I 25T KA 2

7.4.4 AWREFFIRAKZHBOR. St S5 — SRR EA—BU0 RN

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

7.4.5 STHBURM&THETHARE AR Z 4 IEK 3
7.4.5.1 = THBUR AR E KU
AR ARG IR KA ST BORAE T .

7.4.52 2 THETH R E I B
AR ARG IR KA A TR

7.4.53Z B IEFIULH
AFE G AR ARG WHE TE I ) ST Z R IE .

7.4.6 BLIA

MR EGE . E B SR F2004]78 5 (BGH. E KBS 5B R TS # 0 5E S BLUus
SREVIEAD  WFL[2008]1 5 (R TARMLFraPE HILEBURIER) « WMH[2012]85 5 (KT5k
it T 2 m) R 2R 2 A NPT BB A SR R @ )« W ARE[2015]101 5 (& B A A
S ST 2 A N TS BUBCR AT 55 M RR B D)« IBE[2016]36 5 (5T ATl FF ) Bt e 14
ARSI AT | UBL[2016]46 5 (O&T-E— 5 B A THHETT 5 BO8 s G Aok A S BOR IKE A
 MEL[2016170 5 (TG RoLRA) [E) b A e S5 6 (0 R SR R kb 7@ ) B A AR S I A vk R 5 5%

BfE, EEBIBIRLR
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() F20164 5 A1 Hilf, AkATHEEGTAGFERSAR TEWSIENCER, AERCE L.
SRS B G BN 2R G R BRI RAEE LB H 2016 45 A 1 Hig,
R AN E B O S B SHIESF P B8 R BN IS I 2 S S . iR A Lkl
FAERRIERL, X G 7 BUR T LA < R AR RA SN IR A (A -

()  WEEMEFZFHZTRARHBON, SR KRR GEFRNEMRN, BEERRE . 28]
BN, i AL B AN, B AN A B A A5

A3) X B R A A5 7 RSSO L R AT 5 27 A A b A 1 i < SO RIS IR AR ARG
20%HI N N3BT8 F BAS O B S LD A AT, RECIIRAE 1 S H LN GE 1),
H R LIRS et N SLABUITARAL FFBOUIRAE 1 DA ULER 18 19, BiEig 50%it
ANNABUTAA; FRBOHRRGE 1 0, R N aB. X eRA I B AR RER, #
RSB E . RN, HZIR EIRRUE T ANEL, RIS [A] B AR AR HR B RRAR RTINS A
B RN GRS kAZ 50% TE NN BL AT, IR TS 4E—IE H 20% B T HIEA N T8 .

4) B S HUBERAL 0.1% MBI R FEN IR A H EIAERL, SRR AESUR SR AL 5 ENTERL «
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aEhLI
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HERFERARA AR A T
o B R A L B SR
R AR A T :
R T AT A PP

B B BR BERR 517 5 B (9L )
A PR A F R A 7

e e TN ) JBE AR AR B 7 B (DL ] )
A PR 2 m A F

J.P. Morgan Investment Management limited

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

2071 H3571



BRI R G IR TR IR 4 2016 R4 AR R 2

FE: LRI ORI AE 5 B8 1E 5 M 55908 BBl P e — M i b 4 KT AL

QAR R ARAT T 2016 4£ 3 A 16 HRATH (AR R BARAT A A RA 7 5 T RAT AR
SR BB Gy Z AR P PSRRI A ) s TR ERAT RAT R W S B P SRR AE B H I L4
H ERIE I 2 UE M VF AT [201512677 5 (OR TR I AR % R ARAT IR 404 BR 2 W) 1) i 1 B B 141 5 B
NFVERAT AN P () . T 2016 3 A 15 H, BEETEC s 7 AR TRiAEHE &
WTFLE, BONHRRAT ISR A A .
7.4.8 A 5 1 B b6 AT LU B] BT SR HR O 32 5
7.4.8.1 B RERTTAL 5 BITHAT I 5

T

7.4.8.2 REXT7 BN
7.4.82.1 HE&EME

Wh: ARG
A AR L i)
T H 20164F1 H 1 H % 20164 20154FE 1 H 1 H F 20154
12H31H 12H31H
YR A B R < N S AT A PR B 7,165,080.58 10,192,410.52
Horbre STATHSENURI R 2 7 e 37 884,888.38 1,212,265.88

TE: SORSEGEHN LR BRI S BA IR =] 108 BN AR 4230 — H B & 507 1 1.5%11
FHRIUE, BHEUERHA AR, %A, HitE A 08
HAE BRI = AT — H e 5 E X 1.5% / SR

7.4.8.2.2 BHEHER

Bl NRMIE
A AR AT LG ]
i H 201651 H 1 H %20164F 201551 H 1 HE20154
12H31H 12A31H
R AR R R G N SAS IR 2 1,194,180.14 1,698,735.11

Vi SORHEEEFTE AT B BRARAT T PA% Al — H 2R & B 1HE 0.25%E SR iHe, 1B H
Rt EGA KR, #H3A. HitFEAK:
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HAEHE 2 =a0— HIES 53 E X 0.25% / HFEREL

7.4.8.3 53CBKT7 HATHRAT I RLTT 7 KO 50 (55 B ) 22 5
T

7.4.8.4 HRETTRERE GBI

T

7.4.8.5 BISREATRE HIARAT FEaiOR B S AR OB IO

A ARG
EN! AR AT B 1)
ST 4 FR 201641 HITHE201645E12H31H | 20154E1H 1H % 2015412731 H
TR AR EFERIISYION AR AR EFERINSTION
Hh [ i R RAT 46,130,953.59 431,918.49 25,982,928.27 347,851.10

TE: AREERITAA R B SITE NP EE BT RE, FARATRNEAIER R .

7.4.8.6 REESFERHEH NS 5RETTARHIESFHFIL
Teo

7.4.8.7 FHAhREAE 5 B IRV
T

7.4.9 HIR (2016 ££ 12 A 31 H) AEEFERREZRIER

7.4.9.1 BHANGHT R/ RAESR T T R A KIS Z RIS

EHAL: NRMT

7.4.9.1.1 ZRIEHRH: BE

WEF | B o2 AR WEZR | WG | WRMEE & xR EEES A

R85 | #% IWEH HH KR g | B | (REL B | BREEH B A
603823 [ H&TE [2016/12/20]2017/12/20|  BREK 10.60 3274 36,764 389,698.40| 1,203,653.36
601375 | H il | 2016/12/20 | 2017/01/03 | Hifktk Lili|  4.00 4.00 26,695 106,780.00] 106,780.00
603877 [ K14 |2016/12/29|2017/01/09 | Hifkt=k Lili| 21.30 21.30) 3,180|  67,734.00|  67,734.00
300583 [ Z&4T4:4) | 2016/12/29|2017/01/06 | Hifktk Liii | 40.29 40.29 1,582  63,738.78)  63,738.78
603228 | FLIE LT [ 2016/12/28|2017/01/06 | ik Liii| 23.16 23.16) 1,642  38,028.72]  38,028.72
603689 | i K44 [ 2016/12/30| 2017/01/10 | Hifkk Liii|  7.87 7.87 4,818 37,917.66]  37,917.66
603035 | 7 ¥ Hi [ 2016/12/27 | 2017/01/05 | Hiflt ok Lt | 10.44 10.44 2,316]  24,179.04  24,179.04
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603266 | Ky | 2016/12/30 [ 2017/01/10 | Hif Rk Fdi|  14.63 14.63 1,562 22,852.06 22,852.06)
300587 | KBk | 2016/12/28 [ 2017/01/05 | Hifle Rk Fi|  14.11 14.11 1,438 20,290.18 20,290.18]
002840 | 424t /147 | 2016/12/29 [ 2017/01/10 | Bl A b1 6.55 6.55 1,814 11,881.70, 11,881.70,
002838 | i E 1 | 2016/12/28 [ 2017/01/06 | Hrfk Ak Ll | 15.28 15.28 681 10,405.68, 10,405.68|
603186 | R 1E#i#4 | 2016/12/26 [ 2017/01/03 | ik b 17 5.37| 5.37| 1,874 10,063.38, 10,063.38]
603032 | #1321z | 2016/12/27 [ 2017/01/05 | Hi /A 17 5.81 5.81 1,628 9,458.68 9,458.68
300586 | SEIHIAF | 2016/12/26 [ 2017/01/04 | Hi KA 1T 9.30] 9.30] 1,006 9,355.80 9,355.80
300591 | JiH T 12016/12/30(2017/01/10 | Hi/k Ak 17 3.07] 3.07| 2,397 7,358.79 7,358.79
300588 | 3545 &1 2016/12/27 [ 2017/01/05 | Bl A b1 4.94 4.94 1,380 6,817.20 6,817.20

VE: el M DL e 40 SOT B IIBEERIK T, M _E Bl R — oy sk 47 i H
Mo Herp kAR — R N BRI BB E WA R, RYER &5 BT A m Prasir #

NI E , FEBTBE BT R 2 E IR A ANRE B th %k REfF AN ARBTES S
W AR EC R i, MOBBEGRIC H 208 i BTl H 2 [RIANRE B tha%ik. Bboh, Fgid
AR RS, AT EIER S (LT AFRERRATE
FATIEE, FrAEMBER B RATA K2 HlE 12 > H WAME#EAE.

7.4.9.2 SR KR HOET 15 RS AL 52 PR R

BINE) MVERAERIT

EHEAL: ARt

B | BRE s e X S HR Bk &
IR HE(K)

& | 2% =R EEH|  BH E AR A |3

300065 | #F24{% | 2016/12/08 | F A F~H4l | 35.89 | AN A4 | 351,564 13,161,298.58| 12,617,631.96| -

002509 | &) % | 2016/09/21 | EKFH | 1253 | KA A4 | 584,581 6,923,966.45 7,324,799.93 -

T ARG 2016 5 12 H 31 HUbRFA BLE P A AR 1 8K 0] B8 7 28 5K 1M A 2 I
TR, BRI AL T A AT F U E I R e, 2258 5 Tt SR

7.4.9.3 HWIRMFF IE R B HERNIEH KHESR
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 T EAFM AT 2 7HRR R 2 Ui A b3

() ~frhE
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() EETEARMMETREKNITE
NFAMETHESRITRIVZ I XA e E TR 5 R A = 2 SO A E TR 1 ik
JER RS «

IRk MRS BT R T4 LR 2R B AR
BRI BRES— R AN EL AT O 587 B 5 LR BRR) B UL R R A
=R ARB B AN AT LS A L

(b) FFEEHLLA RME TR SR T A
FR &R T R A el
T 2016 4F 12 A 31 H, ARFEEFA A SROETHE B ARt A S 50 28 1) SR B s
TR E IR REA 343,047,750.95 76, JE T2 ZJZIRIIREUN 21,592,946.92 76, LR TH =JZIK
FIAA(2015 42 12 H 31 H: 321K 501,445,441.93 JG, 5 JZ1K 84,353,907.95 JG, LB TH=

JE IR AER) o

USRS S e L RGBS IUE R 525 NS R (BRI RS I (22 5
AEER) BB TARRTFRATEN O, ARG A T H 225 AR H IR 525 A kY]
1] % BRAE S TRLRE AR S B SR AN 523 1) 2 SR E AU SR — 2 U0 AR At (R B R ANl = A
(AT SO E IR RE RS, B8 A ORI ZE A0 2 SUHHME N R 28 — R IKIE R 2 =R I

=R IR SO AR BN AL 5 5 40

T

() HEFRBEMLLA RN E TR AR T A
T 2016 £ 12 A 31 H, ABEERFFAIERFEM LA RMETTEMNERT (2015 4 12 A 31 H:
).

(d  ALARMETER TR
AN SO T8 A0 e R 5 7 A0 A7 £t B LS OTRN FL At g R ot LK I 5 & Ao i
EHMZERN.
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(2) BRAFAMESS, ARG T GER H AL G0 7 20 ) o fth B 200

§8 WERAAWME

8.1 HiIRELSE=HEHMN
S, NRTT

4 B
FFg B gE| &
LB (%)
1 &L i 364,640,697.87 87.48
Hpe 5 364,640,697.87 87.48
2 ] 7 WAL 7 4% % - -
Hrp: fizz - -
B SCRHIESR - -
3 Dkl K Ay - .

4 ERRAT AR AR TR - -

5 SN IR B 4 il % 7 - -
Forre S 0 i SR 4
iz ' )
6 BATAEFM G F & A 48,965,728.61 11.75
7 it 2% T % 3,244,334.70 0.78
8 At 416,850,761.18 100.00

8.2 JIRIEATW A RIIBEREHE
8.2.1 A WIRILAT W RIS A BRI A
SRR AR
%z &S| N e SR AN
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(EERNEZ®)

A R R . Dk B, -

KAk 19,988,177.92 4.94

il 3l 207,418,354.15 51.24
D R0 #BT00 BRRSIKAE AR 37.917.66 0.01
E SN 4 21,722,278.75 537
F bR F 27,185,613.20 6.72
G AZiIEH . g ATIEE 9,458.68 0.00
H {E 15 FIE RO - -
I FEMER . PSR EOR R S5 28.314,063.44 7.00
J EaiiN|4 17,214,990.00 4.25
K J5 3=l - -
L LB 55 A 551 5,890,388.00 1.46
M FFE SR AR5 816,750.00 0.20
N IR IS 2 3 it A B 141,787.50 0.04
¢} RS AR AR 25 - -
P Eas] 22,484,434 .83 5.55
Q DAL T AR . ]
R S RE AT R 13,416,483.74 331
S ZRE ; _

&it 364,640,697.87 90.09

8.3 JIRIZA S E b HeG T 7= 13E LI K/ HEFF BT 42 IR B B 4
EEEAL: AR

b 34 Bt P
F5 % SEARHS % SRR oz () nRME
(EERITES)
1 002411 W JE IR Ay 1,180,420 31,930,361.00 7.89
2 603377 257 B 556,959 22,484,434.83 5.55
3 603108 THIA ST 686,220 20,970,883.20 5.18
4 300340 BHE Ay 302,441 16,062,641.51 3.97
5 002343 ROALE 297,022 13,416,483.74 3.31
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6 300065 R 351,564 12,617,631.96 3.12
7 601233 e B A 824,078 11,833,760.08 2.92
8 002768 ] S 17 462,996 11,500,820.64 2.84
9 000980 &5 A 772,200 11,142,846.00 2.75
10 600497 Uth 7 R 5 1,440,500 10,126,715.00 2.50

VE: WEENR T AR S ARSI R BT E BRI, S5 3T A &8 N i
(www.cifm.com) FJEREHRE E .

841 G RN B E R A S E RS
8.4.1 RitLNEHUE L HIHIE ST FE 2% BT 20 4 IR 4
SEURAL: AR T

o Rk 4 Bt
e Ji =G Ji A4 R EN N NG I A LA
(%)
1 603799 RN 54,261,283.59 8.87
2 300065 HEEAE 45,182,859.35 7.39
3 002768 ] S 17 45,094,718.83 7.37
4 002341 B R 36,210,848.51 5.92
5 002546 Bk 33,054,937.76 5.41
6 603377 IR IT I 1 32,752,203.66 5.36
7 300351 TR HL A% 31,792,208.59 5.20
8 000018 PP I, 31,416,843.21 5.14
9 300469 R R 31,251,879.17 5.11
10 002450 AT Hr 31,187,181.07 5.10
11 002343 RO 28,429,003.58 4.65
12 002411 Wb RERE AR 27,894,976.40 4.56
13 002456 €Tl 26,670,602.82 4.36
14 300302 EESEEEsq 26,348,029.38 431
15 300340 BHE R 26,014,090.02 4.25
16 002709 RIGH KL 24,009,999.17 3.93
17 002530 FR A 23,656,976.01 3.87
18 300073 YFERHE 23,137,433.20 3.78
19 002626 IR 23,029,930.16 3.77
20 603108 THIE ST 22,744,071.86 3.72
21 002245 TN 22,422,812.85 3.67
22 300310 NESIER LAl 20,810,874.40 3.40
23 300360 FEAERH 20,803,398.42 3.40
24 002108 MOPALEE? S 19,732,791.14 3.23
25 002639 =N 19,048,366.50 3.12
26 002407 E2 €4 19,021,000.49 3.11
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27 300481 T BH B Rk 18,785,735.13 3.07
28 002502 R4 18,591,362.34 3.04
29 300248 BT 17,244,965.92 2.82
30 000858 TR 17,170,370.13 2.81
31 300327 HHE LT 17,046,852.22 2.79
32 300078 e ey 17,033,947.69 2.79
33 000779 =Bk 16,995,692.80 2.78
34 300136 SIS 16,976,910.51 2.78
35 002643 TRy 16,601,218.86 2.71
36 603601 AR 16,231,409.97 2.65
37 300014 fe.A 41 Re 16,157,176.96 2.64
38 002494 H 16,052,172.85 2.63
39 002001 HA R 15,891,383.55 2.60
40 603026 VEPNiEc2 15,815,535.35 2.59
41 300047 R R} 15,709,192.20 2.57
42 300401 Teld ) 15,562,460.86 2.54
43 600565 11 I 15 4y 14,534,610.78 2.38
44 000701 IEANE B2 14,237,577.32 233
45 300207 JRHE 5 14,055,442.95 2.30
46 002426 JHE T 5 13,854,627.35 2.27
47 300202 By 13,765,684.73 2.25
48 300364 HOCESL 13,693,746.46 2.24
49 000651 AL 13,682,212.02 2.24
50 000959 A 13,648,415.75 2.23
51 002127 FA B L 13,644,850.34 2.23
52 600667 N4 13,533,984.00 2.21
53 300033 [ A6 15T 13,488,214.33 2.21
54 002236 KERA 13,430,609.97 2.20
55 000725 WA A 13,378,605.40 2.19
56 600418 TLHER S 13,185,302.60 2.16
57 600105 TR AR 13,124,965.78 2.15
58 300232 VALERE 53 13,120,870.18 2.15
59 600298 2 HLRERE 13,090,884.27 2.14
60 000980 &G 12,603,239.95 2.06
61 600459 iR XeEN4 12,403,751.91 2.03
62 002094 HHET 12,304,033.60 2.01

T SRANEH (BERANBEREA") « SEHEH (s B RERION") $4% K32 lias &8
CRRAZ A sfe LA B ) 351, A5 EHIRAE 5 B

8.4.2 RiFEH &HUE L RIS T 1FE 2% BT 20 4 KR4
SHRA: AR
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o Wk 4 Bt
e Ji AR J SR AR EN - R I A LA
(%)

1 002546 Bk 52,040,258.94 8.51
2 603799 RN 48,929,395.36 8.00
3 002466 R 42,305,790.97 6.92
4 300367 RITM I 37,722,739.43 6.17
5 002768 ] SR 36,629,774.05 5.99
6 300351 K BT L2 35,573,454.39 5.82
7 300310 BBt 33,974,437.68 5.56
8 000018 o K3k 32,804,779.10 5.36
9 002341 R 32,360,279.63 5.29
10 002450 AT Hr 30,683,136.93 5.02
11 300065 A5 30,161,558.39 4.93
12 002494 SRR AR 30,009,482.05 4.91
13 300469 B EKE 29,108,587.37 4776
14 300302 A4 RHE 28,541,232.96 4.67
15 002709 RIGH KL 26,195,109.79 4.28
16 002530 F R 25,700,515.12 4.20
17 300073 YR 24.,406,291.10 3.99
18 300078 e =g 23,537,858.22 3.85
19 002626 &Ik 23,332,024.45 3.82
20 300481 T BH B Rk 22,385,872.96 3.66
21 002245 S = 21,057,595.30 3.44
22 300031 FimRH 20,160,998.70 3.30
23 002108 1 B2k 19,650,178.46 3.21
24 002639 =N 19,420,575.66 3.18
25 002502 Yemi et 19,290,348.93 3.15
26 300136 YL 19,090,706.02 3.12
27 300360 JEAERH 19,002,294.39 3.11
28 002456 MR FEE 18,481,830.11 3.02
29 000858 FRRIR 18,397,677.71 3.01
30 300327 W T 18,081,576.70 2.96
31 300401 1eld A= 17,978,205.16 2.94
32 600745 WA A 16,963,914.83 2.77
33 002001 AR 16,884,209.92 2.76
34 300014 fe.45 48R 16,795,572.80 2.75
35 603601 HIRHL 16,650,419.79 2.72
36 300248 i Pam=3 16,432,287.76 2.69
37 002407 ZW% 16,409,337.59 2.68
38 002668 LR 15,970,143.32 2.61
39 002343 AR 15,591,248.46 2.55
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40 002643 TRy 15,446,870.65 2.53
41 600298 GIRER] 14,702,914.09 2.40
42 000558 KEARE 14,656,576.24 2.40
43 000959 A 14,614,029.96 2.39
44 300207 JRHE % 14,467,278.99 2.37
45 603026 R 14,275,570.12 233
46 300113 e 14,019,198.96 2.29
47 000725 AR A 13,822,200.05 2.26
48 000779 =Bk 13,792,438.80 2.26
49 603866 ST REN 13,737,214.78 2.25
50 300232 VALEERES3 13,604,734.06 2.22
51 000651 ALk 13,429,147.03 2.20
52 300364 WSR2 13,320,320.56 2.18
53 600030 A EIES 13,319,932.89 2.18
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