B E Pt R R BB A ENES R
& 2016 FEBRE HE

2016 #£ 12 A 31 H

HEBHEAN: LERESEEARAH
EEFXEAN: PEHIBERITROAERAH
EHHEHE: 201743 H29 H



AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

§1 BEERR

1.1 EERR

HEEHAKEES . EERIEARRE R RRICE. 1RSI s E R,
FEREH A B SEE L AERAVEA S8 R AR A ) SO VR DT . AEEIRE A =2 R
EMSTERERET RS, HFHEFRER.

FEFEE NP E TR R AR A A RIEAEEEFRME, T 2017443 H 28 HEK A
A ISR ERI . AR EE . Wit . BEHASIREENE, RIERZ
WEAFAERERIC . R MROA Bl R .

Fe G R VR LLBEAE F SRS 57 i IR U A E PR 587, (BRI RS B — s A

S GRS STFARRIARRRI . BB, 58 AEAE H 308 R SR N2 B 1 A
FE B A B U S S L T

AR EWIE 2016 4F 1 7 21 HAZZE 2016 4F 12 H 31 Hik.

AR LA A A R B AR RS, PRBEFE R VRN AR, B AR AR R IR

b
N
=
H
@
=



AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

§2 E&ER/MN
2.1 FEEFHKIFMR
F 4 TRIFK AT R R L B R S
4 F A 001709
I 001709
A (Y LTF R
REEEREMH 2016 41 H 21 H
A== N EEEEHARAR
BEEEN W E TRERAT R A IRAF
5 AR S B A 654, 289, 822. 00 3
B s G RAFEE A AN

2.2 Her= s

BBt HAR

AT G IR ABIE FEFF BRI BE T 5 IR 5 3 A
REPLBT LT AT, RENBL 0 EH R B
WLz, JrRaias 5 KA (.

NIk il I R T E VEAR S G I iR M A
UEF 137 DL AR AR SRAT W B R e a % Pt Tl
Ty 10 Z2 GE T RS AN 2% S 5877 B UL 28 5 KU, 4 it
FrELE MBS . BURSESR B I L], R R
FEEAR S AT A R E IR E, 7 B AL A
FaEH . BeAh, AT RFEbREAT E 5 A E
DB I XG0 A L ) 4

Mk & Lk i

AFEE ML SR LR IEE N PR 300 F8 B EE 2R X 50%
+ AR E AR 25 2 X 50%.

IR WAL 28 45 Ak

ARG G RIE G, AU s S U XU RS KT v
ThuE MMt Mig e, HITBERM S,
J& T P A RS AT IR B Al

23 HEEEEANMEESTEEA

i H AL UN REETEN
EA S IS B TR A A o E TRERAT R A IRAF
4 AN FHH
FEEBFENTTN | BERHBIE 021-68886996 (010> 66105799
B T-HR4A manzh@hffund. com custody@icbce. com. cn

30 L3 m



1B E Yt R VE AL B TR A RE 5% R A 4 2016 AE4F i 15 45 2

&P RS HE 400-700-8001 95588

fE 3 021-68887997 (010) 66105798
2.4 5 BHE T

BRI TR A IR SR PN B http://www. hffund. com

ik

RS & E A B FH N K IEEHLE NI AP

§3 FEMESHER. ESHFERIIAIHESS BB

3.1 EESTHEM S s

SARAL: NIRRT

2016 %1 H 21 H

AN = Vel
3.1.1 BRI FE bR El(% 2i01”6 IE;E;% 2015 4 2014 4
31 H

A HA O S 2 32, 456, 446. 98 -
A IR 33, 740, 718. 80 -
IR 351 555 4y A A BA R 0. 0690 -
AR S A B E I KR 7.70% -
3.1.2 HAREIE TR 2016 R 2015 K 2014 4R

HHOR AT 73 T I 5 3 200 0.0747 | - -
HIR B4 B8 = 1E 704, 970, 722. 68 -
HIR B S A B E 1.077 -

e 1) ARG A F AR — .
2) AW O SEHMEE R A AR O - Bestlicas . HARIRON OS2 fetirfE e shiieas ) fnkkAH

RWAERIRAL, AR A St n_EA 2~ e E AR s -

3) LU SHE bR A OGRS A NGBS 5 8 i 03 AT (9, T < ) P I T
Bl 2245, TG PRI s AT ZAR T A I 5
4) IR AT ORI, SR PSR B8 77 G 0 Hh R A0 BC A 5 2R 7 BC A LS IR 2 (R AR
Rrpify IR B sgs—H, B 12 431 H.

3.2 ZEFERIN

3.2.1 B M BUFENE KR LIS RS LB e R LR

o4 v IL3T W




IR S R B B R S R IE SR BT IR < 2016 SEAF FE AT 4 2

BB

R REHIEN
BEKRO

et
S
%@

NI%55 837
HeAEY AR
EAE)

Mk &5 b s B
TS 28 R b
HZ@D

O-B

@—-®

dE=MH

0. 75%

0. 10%

0. 92%

0. 36%

—0.17%

—0. 26%

HEANTAH

2.57%

0.17%

3. 22%

0. 38%

-0. 65%

=0.21%

HiEeaR

7.70%

0. 26%

4. 05%

0. 59%

3. 65%

—0. 33%

ERGRE S

s GBI HE I as =1 300 FREEE 2 X 50% + Al E FiE Aol 2 X 50%, kSt AL
FERFANAE Ty H SR BUAE T o

3.2.2 BESE FAEMUNRES AR THFENKRAF) XI5 RIS LB
m RAF M LB

I 400 R T F TG AR I 8 L e e i 4R 19 Dl stz Fonk EE

7.98%

2018-12-09

2016-02-24 | -1l
20160312 { [

OG-0 | bt

L e T S

I~
Q
[x]
2
w
-
=]
L]

2018-01-21

| -1
+*

% | 2016-08-22 {}--t-mmmeem e e e
DOAEDOE- T2 | bbb b

')
-]
]
=
=
=5
=
+*
=
]
=
&
=
]

M RYE (e PR SR E B B R A BLIE TR R BT 3k <
R ISR B U g FE B B8 ) 0%-95%, & B T4
TAEL G LG T 71 80%; BUIEAR BE LU B AR I B B 7 1L 3%: ORIFIN G a2 HAE—
A LA I BUR R4 0 L) A TH AR T B8 B P58 0 5%, Wiz As s A LUS R vr e 4
AR, SR SE A BATE SRR, LRI . AT R AR ROR T —

S
i
e
W

) PR, AFEE 5 A&
[7 5 52 HU IR I 57 32 R SUE 2 AV

ot
g
m

%5 0 JL37 W



IR S R B B R S R IE SR BT IR < 2016 SEAF FE AT 4 2

B AIEGEAHIN 2016 451 F 21 HE 2016 457 H 21 H, @-OHS5 RN I8 ™ Bie & L 45
BERLE. BIREHIN, REGTRUAT T (T IBH RTENE RS RO IR R e e
HIFED A RAE -
3.23 BESARERURESFEFEMKERH5RPS L BREE R

L5

1 4 15 I 2 280 A R e 0 4 29 T 00 0 AL 5 o) 0TI 55 L e K MW i S 1) 0 L ]

7.70% 1

6.93% -

6.16% -

5.39% -

4.62% -

3.85% -

3.08% 1

2.31% 1

1.54% -

1) bl EeEHEY 2016 4E 1 H 21 H GEE&&FRAERH) £ 2016 412 A 31 H.

265

R

2) EFAERCHFEAL LIRS, AL B B IRFE AT 5

3.3 B E=FEHENFESECIEN

L ARG
| OBEEGE | REWAR | BRULAR | FRARSRA [,
SHaH B B it
it - - - -

T ARG EFAERRT 8, RIEATFIEH .

%6 m JL37 W




AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

§4 BEARE

4.1 REBFEANRESLEFR
411 BEEBARAEHEESHNER

BEEHNEEERSEHERART 2004 4 3 H 29 HEHEIEESUF ST [2004]47
SICAEF, 4 A 19 HAE B ERFEMAROL, EMEA 21270, ARIRE AR IR
A ZEEERBRERARA R MG ENE SRR (ERD ARAR. #ik 2016 4 12 H
31 H, ARSEHMAETH T EE RS NINEREINEA RS, EERAlnES. FERK
HaHBCEANE AR RS R AR R B RE S B B 4L B SRRt R R T B R A RUE
SRR R M EI AR TEIC B A ANIE SR R AR 4 AR IR 100 FRBUIE SR RS, AR
R ER G AR R R S R R T AEM R A RUER RS R /MR O R
EF R RS, FERAREANE RIS, hE AR BRGNS . REEE Y
WA ROE SR RIS AN BRI T G 8 R B RS B IR S B SR
B i s, FEERAGAFAUEFR IS, FE ER R G EIREG AR TS, &
B RAIR A BUE T G e k& R B R G BN T R G s (B R TG D
BIRAIEF RS, EEERN G ANE I R RIS R VI 5 RS I B IR A BSR4 Bt
He, ETRERARREG ISR IS . AR RARE IIE R RS R Wl R AR
BIRAAIEABRES, FE oSNNI ERAIIEA TS, PRSI E RS IS
RO HEE ., FEESEAEERAIIEARRES, Rl ERANRE RS INERE TS, F
RSB RS INE R R ES I =T RS,

412 BG2E (RESZLE/NA) RESZHEBHEE

il

%
B}

%

EARFEESHRESLT (BiED) HR
w4 HR% — UEFF MO AR 1t BH

{EHR H HA BAEHEA
e E VB SRR R THEEH
A R %mi\mni%ro
i B R & 2010 4F 3 AMAEE
A 4 ESEMHARAT, &

3 SLM. (2016 4F 17| pws Je $HATWF 0K S 8 )

EERE | 21H FRAT A T 53 s AT A
W TR 0. 2014 4 5 H 12
fic B R & HZ 2014 4 11 A 18
I 4 HAR S & & R
&5, W BRGNS




AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

g K LB P
BEHRIRE
R 4 5
&%
B R
i B R A&
R 45
&%,
'ﬁé"“'%%
RIGHLE
Rt
EHRER
A F
AN FRE
L0
2R

T AR RIS ROLZ B, B AL EERR RO THSE R E b, IR Mol i SCREMAT I P2 CIE
LML N RS A BIMNED BRI E

4.2 BEANNREHANEAZESEFENTE BN

ARG, AEEEHOAFEE (hE AN RIS EIE R A SR SRR
HEGRMHE, SRSt S MG NSRRI, EEBIESEEN, AR ERES
AR AR w479

4.3 EENARHRE BN AP 5 1E 0L T I3 B
4.3.1 232 5yl BEANTE R 7k

R EIER 2 GEFRREEEHARATZHHERSEL), AFEE T (FEieE
BHAMRAF AT G E B, ERFEEBHE P AT A RRRAE, ARKA T 56 E
FTREE R AR SR N LTRSS G — Rl R 55 a s B G5, [F
AR BT, R ZHPAT . B SEHRE PE SR &I . Bk
PR A RN T -

FERTFU WA B RSN, ARNEEE M, SENTER TG, NIrARSR RS
LIS B A THIFT FURSS SRR . A RIS A S, ERUEHRSAR ST FI,  AERE
RS VRS A A A TR S . BTG S B RS L BS54l
P B AR I B s, e M SE BB AIAC 2 AN, 5 UK SR BEAT S5 BE PR, PRAIE

=

hul

%8 m JL37 W



AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

BB A BT RS B AL

FERZGIATIN, ARSI R A G E ], 8 Id AT SR A 5 i FEAN 2 HI5E 5y oy e
HIEE, WREHRENEFEAH A VFRZGIITIES . ZHPATHIAFIR: “hiistide. Ik,
AT LEBISEHE 7, PRAESE 5 fE S 3R AL TRV 28 IR S, PRAIE#- 3 58 21 45 18] AR A 28 21X £+ o
NFEEE EERAT ML 5 o I RZ A SRR P i S B IS 5 7y BRI RE . B R A 158
HEPAF DT I AN E

FEAT NIRRT AT, A RPRE AT S EN A A 5 MR BB OGEN A, INsEX
REGIT N EREZ AL, ARERA S WSS IR A F R TR
Ty I 55 RIS 3 S 22128 5y BRI R S 52 T it AT W0 A 5 00T R H BN RSHE, 4
AL G ER B — B AP G IPATEIRBAT Bl BEREREA PG &8 KSR & sk
PR ATER, BEARAT I 5 B TR, P IS RE R R SR . AR ISR B T
R AR BN 8 ) B B AN ) $ AL & B Al o 2 22 5 0 BB SR Bl ot R 22 3 AT 0 #
XPESENYAZ=FEHIE A . AR EE T 01 HAL 3 BN 5 BN FIRZES 0585 h 2475
Bro AAREHIA, IRIGNFEAR A RIBHE D HTEE R, R E WD
4.32 AV 5B ERIPATEDR

AT GAE ARG EIE R & GEFFRRRGE AT AV 56 SRR S5
R, S SERRTEOL, HIE T (RE RS EATIRA A AT A S IR, XHIETRI— i
W, TR G AR TE AT B VSR . B S PAT BTl S5 15 B B T 4
NN GER S, SATHAHER] . Frhids. FE T ERAACE B . AR AR b
R A HEFAREESMER. BEZHIE, FHRFRE A RIS R

ARG A, 23 F] 1A 5 il BE SR PAT 15 00 R4
4.3.3 REZHIT AT

AR AR KA TE GAAAE R W AT AR IR E N AFES SRS AT 5t
[ H S [ A2 5y AT 3 (0 B30 58 By B AZAIE S 24 H RS R I) S% I -

4.4 EEARRE AR SRR RIS SR 3 A

4.4.1 5 AESBE R AIB/ES T

FERIAIE 519 2016 4, WspEa 7 1 AR G, KR, ERAEAER G EAT
A, NG —EAL TR R B, AR 300 FRECT K 11, 28%, GIMVAR TR T K 27. T1%,

9 JL3r m



AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

RIEIF =M U K AT, RIREM =T THEHL. BRI -

2016 £F, MM F AL GRIES & A SO E BUES B, AN ETOEA TR, 86
A AR ) T ] W, AEAL 28 77 T, RS AR T R AR, R I B0 HEAT S R A, Rl s AR
(RIS, S BN F 787 BORBG 5 2 PRI AL Sl at, RIS T AR ST R, JAT 4R SR [ 1%
BERURS,, SESR P 0R P, 38 M0 [ s s R E L, AWt AL AT 4 5

4.4.2 ]EHAE KSR

AFST 2016 4E 1 A 21 HIER 7. b 2016 4F 12 H 31 H, AEEHTUHERN 1. 077
JC, RIHRAUREN 1.077 Jo. REW, AEREESHFIFEMKEN 7.70%, [F LS i IE R

FHEN 4. 05%.

4.5 BEEANNMEMET EFTHRATIWESKFHERE

FIEAGAE 16 FIUZRERFEL L, 12 A PPL [F L4k KiE IR A2 5. 5%, FRELRTK 1. 6%. f#
B 2017 4F, FEATHITHIIG 3 BRI A B e M o [ Py RS AR TSR OR P i o [ 3R 7E T b s M = 4 44
R RMEZE AT R B AR G R A RN, G D AT SRR T B AR BUBCR AR . [ BT 1
B R BN 8 PR AE -5 B UBUS RO BCRHEAT BOR A SR H AT RE R R SR FF H 58 % . 44
TE RIS D5 A R AR KR FEE b 5 i (6] A N RS P D2 AR R s A VESEIK IS 7, E T S e SR AT B2 1T
B . BbAh, BRI SRIBAR IS AR A5 (B R RCEE S, SECAE IS in g, IF Bxf 17
IR T R R, SEENGE T BRREERE,  a i xR A B BRI A B .
Wi T71H, T sk gk 2 5, BRI ATE, TR B Eh 2 R B A B, (HE5 PR
PR BEREIAT, T RGEVER B2 AT REiE E 45 Ay

4.6 BENNTEREZE SRR T/ERBL

2016 SFRE, JyMnsmos w RIS, I SERE R AR M B2 i BORT N B S AE N T 09 A w5 4k
KRBT WL A E I SAEI AT T RAUE BURAE 7, A7, 0. A IR et 4
BAEMA RV E B A SIS, B 3 ) SSo  BOFER 55 AR T AT B ek, (RIS 30
e B A A 2 m) A BELR HHR M EAREAR

AN, He e A BT I SR A% LR AR T

=y
i
=
o
B
=
=
¥
e
b

}

B
=
%F:’k
o
*
Ay
%
[N}
o
o
il
d{_
=)
e
.%.H
o
ol
it
\qn
H
Fk
e
inl
[F
=
=

JERESE, fR#A R ST LAEAFFalE, X CRILTMDY #A7 T RGN A N A4

TN LA SERIAT Y, H15E T (RS B BINE D ARIVE A R S 5 a5
% 10 7 J£ 37 7



AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

GIAT I, WIRRIBR I B2 58 5 OB Bt e SR AN R 15 1, )5 T ORI SR R R i B 702D
NS NGB B R AL . A AR 5 W, I T (E GO BB B M) i
TR R . SEIEHIZE R, X (IR E RINE) HHAT TBIT. b e e
T w I A AR B

2« ZINIT M EAEZ AR, AWrbe mg i s i A & ) B2 . a3 e AN AN & I A6 i
TARRITRE, ARSI SIS O RVEPE R e B ARG 2 T BORR IR M, 80T &R
BUAGRAD Tt BEE B BRI ARG, S2BRolk 55 5 A JRE SN 224 2K

3. Do KU W, AR HIE BT R, RN S IS AT RO BB R AR SRR ARIEAT
AR MRS, MRS AR, SRR TEIE (R

4 FORMES M TARRE s XS] TAEA R RIR THRBEE, WA RIS E BRI E
Ry WSHE BB ST AN AT ST, A H A KU P2 ity #EAT 2 1Y
KRB 71N o

FEA R TR, ARG B K 4k I8 Fr— BT A BRI B, S A B A A% AR
FHAVERAT RN, 25 71 DA Rl KU, 7800 PR IR 2 G AT NI S

4.7 BEANNMREHARZ S ERFSHERN BN

AIEEE BN T ARBAEH IS ERE, EEAREEERE, MO T EER A2,
FEHRITT T ARSI AR . AR B2 T TR S E AN R TARROIRAL . SRS PAT AR, #ifR
FEMER AR, GH, CRUEMEAREE I PLA FE G NP EA RIS . i A AR G
EECR RS THM S I CRRISE PO BT S R00F Bk, it E ATt ir 2. &
AfER AR ERAXFRBEE, RAGFELEHE, BafH, BEREBHATTAN. WEE%H
PO LIRS TR AT RS T AR RS AR AR RAEFE
FAT AL T 2B AN S AL A IR SHIE S R AT WA G M E L RE Ty o G BAA b A B
BB R A KIS, W AR RS ISR AR SR AT & AR T A
MR, — VIR B R i e KA SR s v o AR AR S AR 38 =07 29T e M IR S5 P il

4.8 EE NG N SRE AL

IR (AT SIS FEBINE) M (R E PR A RSN B R & RAESF
BB G EEA ) A KHE, AWIFNE 33740718. 8 76, A& W ARBTREN, FEEe

AR RL) . BIR AL TR FIE 48845201, 37 76, BAFE F—HdH4T 0. —
i

11 50 37



e E R R R TR B IR A RIE S R 2 4 2016 FEAE IR

4.9 EHE N &THTZE S B B A R S THR & TS AR S I B

410 MEFAEEANFEETFE NEE SR EREF A3 HA

KRN, AIEGAFAEES: AT H RIS m A A AN AN — 0 AN 5
BPHHERT LTI eI .

§5 FHEAWRSE

51 REMANAESTHE NENFEHILEH

AR A, AL EAE AR E P I R R B R & IR IR S A e i E S A
FERG Y (UEFRIEBT L) MM A AR & S R A UE . AEEAE TR E R S 3
FEA AR AT, e RIBURSTBEAT 73 e 0 AR 55

5.2 FTEANBREHARRESREBIEERTE. #ETE. FHEIE
SO

AR, BRI A R A IS S S S B —— SRR S AT IR
R SRR IR R IE B & RS A R M RIE 1 S T, 2SI
WEEL R 5 e ST S S b AP S G R AR, fE% T
T TS P I G R RO ML 7
5.3 IEEANEEERE DM FELEARNESE. HHNTBERRE
)

ARFEAE NURVFNS A B 4 BT PR ) o ot 1 0 608 1) 48 D Bt 7L SRV W VR 5 BRI S 1 %
B4 2016 FAEFEMRE W SSHRbR . FERIL. ANED IR W52kl SR AEIREEN
AT TRAE, DLEWR RS, AT,

% 12 51 437 W



AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

§6 HiHE
6.1 HitRERRFR
W45 ik 2 it it &
B LA PrUETCIRBE =L
R S FAgdH (2017) 6-47 =

6.2 HItHREMELANE

TR AR A CR ke
GRELSELGPN B P ROE I B R S IR R e A A
515 B FATE T 15 B A I S R BB S BT B A

(DURF#R “HEEpit ARG ER GRS MERkE, &
5 2016 4F 12 H 31 HB ™ ffik, 2016 41 H 21 H (54
AREARERE 2016 4 12 A 31 HIEFERMFTA 5 Gk
A BENR VLI SRR

LR R 55 AR B ST B

G il A1 22 TR BRI 55 4R AL T W R L B VR S 2 &
HEEHMAN R AT HARA R EHENTHE, XM ER
e (1) IR ARl 2 T DU o [ I 2 M 7B A PR 3 2 R A 1Y
A RITE S SOV IRk AT MV S 55 FR VR i 1) W 953, I At L s
WAFUIRBE: (2) Wil PATFILEY D6 B Py iz, DU
G- AR RAAAE T PRI e iR T SN R R

T2 T ST B

AT DA AL S o T AR (SR Al B S5 4R R i R
o BATHZ I A B 2 v I e T AU BRI E $AT 1 8 T AR
A R 2 TR T SR AT 38 <y IRV TE AR, TR
S o T AR DA W 5% 4 3R 15 AN A A EE KR R B A B AR
ik

B E AR R OSERt R T A2, DASREUA R 55 4 R e #iAn 94 2
MY TSR o LEFE o TR P B i M 2 H I A B, B
Xt H 2R B B R 3 B 55 4R R B XA O VA o RS
A7 RPN , FA 1285 18 55 W 55 1 2 2 il AR OG 1) A BT i, A
BOHE B T RE Y, B H BIRARXT A ER SRR 1A R AR
W 8T TAEE EAEPFOE B3R 18 2 T BOR A A PR
SVHETHIEENE, DLEPPONIY S5 IR IS ARSI
PAAE, BAVBRI S THESE R 780 G241, AR I
BILIRAL T A

BATIAA, IR 4543 O 28 4% HR Al 2 V- HE I RTZE I 45 %
By H BT A7 7 ) R LR 5 B B B 2 R AT A R E B e
VR IESAT L SE S5 gt ET A ERTT A IR THEE
YT R IR B A EE 4 2016 4F 12 F 31 H RIS R LA K

2016 £ 1 H 21 H GE&&RARMH) % 2016 4£ 12 A 31 H

% 13 5l 437 W




AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

A2 2 R RIIE S0 (AN 0L
VENE 23 o 1k 4 HN) ok 7
LIS % P it 4R FAELHTHEFT CREHRERA PO
L D WA BN AR 1366 2 4638 B 6 31 )2
H TR H 2017 £ 3 F 20 H
§7 FEMFRE
7.1 EERAMRR

2R AEEYIRAT R R IEI B R AR S
WiEa-H: 20164 12 H 31 H

Hhr: ARt
% e AHAR EEER
2016 4£ 12 A 31 H 2015412 H 31 H

B
AT 340, 124, 821. 45 -
S & e 32, 162, 756. 96 -
17 HPRUES: 399, 265. 08 -
T Gy MG gt e 51, 738, 880. 57 -
Hrp: RS 51, 738, 880. 57 -
Fe - -
g - -
PP SRR - -
Rl L - -
R &gt - -
SENRE SRl 425, 900, 336. 00 -
ST 2598 Bk - -
RS, 206, 179. 93 -
ST - -
JEUAT I 350 98, 522. 17 -
T ZE AR B - -
Hopth 7 = - -
Bt 850, 630, 762. 16 -

SEAFEERS | WEs e EEEAR
2016 412 A 31 A 20154£ 12 A 31 A

i fR:
I K - -
58 5 P & Rl 6 £t - -
AR 4l 47 £ - -

14 5 337 W



AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

Szt [ ) 4 ik % 7= K - -
NIRRT HK 142, 178, 336. 45 -
A BER] 3 1, 224, 287. 00 -
A N % 873, 700. 37 -
NEATEE B 145, 616. 72 -
AT B 5 T 55 o - -
NEAEAE 5 % 833, 488. 94 -
A ki - -
AR, - -
NEAS R - -
186 JE P43 3 47 £ - -
oA A7 53 404, 610. 00 -
&t 145, 660, 039. 48 -
A E N 28 :

DIE 654, 289, 822. 00 -
A3 Be 50, 680, 900. 68 -
Frf E A G AT 704, 970, 722. 68 -
BRI T & B Ak e 850, 630, 762. 16 -

E: AREAFT 2016 4F 1 A 21 HAR, wEMH N 2016 1 H21 HE20164F 12 A 31 H, &
ERER AN . AL 2016 £ 12 H 31 H, EE&MAUFE 1.077 T, HEEMHHULEI

654, 289, 822. 00 11+ »

7.2 FiEFE

SRR AR YIEIH R ROE I B R A TSR R

AEW: 2016 451 A 21 H GE&AFAERH) £ 2016 4F 12 A 31 H
Bhi: ARt
A5

AEEET LS ]

o H B S 20;44%1;;;?%@ 201541 A 1 HE

201:4‘? 12 F 31 B 20154£ 12 A 31 H
— A 47, 442, 199. 96 -
L. AN 6, 341, 507. 27 -
Horp: AFECREIRON 2, 192, 830. 58 -
e ISE PN 1,707. 14 -
PEPE SCRAIER AR RN - -
SENIRE SR =N 4, 146, 969. 55 -
Fo AR E YN - -
2. W as (HRLL “=7 $HE)D 38, 665, 429. 84 -
Hrp: RS 37, 823, 305. 92 -
B - -

15 5 337 W




AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

i Bt et 241, 831. 18 -
B RIS SR IR - -
DA A T A - -
fir e T H 2 - -
JRERU 2 600, 292. 74 -
3. A RMMER B A (PR <=7 1,284, 271. 82 -
S
A5 ES (BRRL -7 S - -
5. HAtffe N (2 LL “=7 S5 1, 150, 991. 03 -
W: = $H 13,701, 481. 16 -
1. BB AR 74821 7,325,472.13 -
2. FEER 74822 1, 220,911.99 -
3. BEMRS 7.48.2.3 - -
4. oo H 4,736, 237. 88 -
5. FIECH - -
Forb: S [0 4 Rl B r S - -
6. HAh 2 H 418, 859. 16 -
=, FESH (THmEBL -7 33, 740, 718. 80 -
SIHF))
e AR A - -
9. #FE G “-” SHE 33, 740, 718. 80 -
)

v ARESAFT 2016 £ 1 H 21 HAR, &GN 2016 4£ 1 A 21 HE 2016 4F 12 H 31

H. Jo EEERERTELIE .

73 FTIEENR (EERE BIPR

PR Y RS I BB S RIS I R A

A 2016 £ 1 A 21 H GEE&AFRAEXKH) £ 2016 4£ 12 A 31 H

Az NRMIT

A5

2016 £ 1 A 21 H (B&ARAEMHE)Z 2016412 A 31 H

BH

W&

REEAHE

FrEERA AT

—. WM A B 309, 060, 074. 68

EAHED

309, 060, 074. 68

N A E s AR
B EAR N E ORI 1%
GAER

33, 740, 718. 80

33, 740, 718. 80

= KR EMERE 55 345, 229, 747. 32

16, 940, 181. 88

362, 169, 929. 20

16 B 37 W




AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

A A E AR B L

B> L« =" 5 4151

Hrp: 1S HIER 832, 260, 472. 64 44, 228, 749. 94 876, 489, 222. 58
2. IR [AER -487, 030, 725. 32 -27,288,568. 06 | —514, 319, 293. 38

VO A 2 e A0 AR AT - - -
N7 BE A 7 2 B g4
HAR S GFERD L <=7

S
Ty WRFTAEN G (O 654, 289, 822. 00 50, 680, 900. 68 704, 970, 722. 68
& HED
T LA R
20154£ 1 H 1 HE20154£12 H 31 H
I H

W& REEAHE FrEERA AT

— VI E G (K
SHFHED

N A E s AR - - -
B iEAR N E ORI 15
GRER

= AWBE GBS - - -
A L HE AR B L
G L =7 53151

Horpre 1. B Ak - - -

2. FELE A3k - - -

VO A 2 e A0 AR AT - - -
N7 BE A 7 2 B g4
HARS) GFERD L <=7

I
T MR E R (% - - -
EAFED

E: AEEAFT 2016 4F 1 A 21 HAR, wE#H N 2016 F 1 H21 HE 2016412 A 31 H, T
AT LR IR B NI SR 2R B2 G

AR BHE A 55 1R AL HR 73«
AR 7.1 & 7.4 WEIRERH TS ANEE:

YR R S
HA A E AT FELT TR SHL A
7.4 HRME

741 BEREKREMN

17 B 37 W




1B E Yt R VE AL B TR A RE 5% R A 4 2016 AE4F i 15 45 2

B A SR R A BOE R A S (LT RIRRAS SIS S EIES B
gy (UNMARFEIENS) GEMYFR[2015]1621 5) #Z#E, HEE&AFT 2016 41 A 21 H
A%, RS NRATIFFN, SRR EM . SO SR S FIN B KAk 2 m 3 45 B
CRPEREA O 5, JRhE R (BFHRE) (RIER (2016) 6-8 5. KGR L CIF
EAE M P ENE IR 2 6% ARESNEBRAMBES NS I NEE RS EHARAR, &
S N E TR EAT R A IR A

MR (s Pt ARSI BIR A BUE R R IR SIS A R e, ARG RIEE
HA RIFmAMER G TR, A4 EARERATIREE CRFETM QMR R HAh 2 EHE
SAE LTS iR, BOE. PP 3CRRIESR . B0 M TR SR EE e b E1E b2 o vr bt
SAR T HAR Al TR (25 & b R 2 A R )

7.4.2 SHRR B YR

TG0 55 MR AR B2 8 Sy | Bt
7.4.3 BPEANV SN K HAhA SR RE 7 B

IS5 AR AFE AL 2 v K, RIS 2 B e R RS $5 58 BE G L W 2o AT 1 CUE S48
He ot E &85 Alh EE I 2 VP IR AT\ S 540, BLSE. SEREH OB T R4
SR BB R RN B 5 55 B
744 BESTHBEMSTHE T

7.45 STFBURAISTHE T2 M R 25 FIER UL
7.45.1 &iFBURARE KA

AR A ARG BRI .
7452 STHETFRERIH

AR AT G2 T A .
7453 EZHEIER N

AR EMAIE ST TR S 24,
7.4.6 BLIR

RIS BCER . FEXBS SR T IR 5 2 Ay B e ) WAL (2002)

128 5) . (RTFUFSRF B FE S RIUCECR R @y WL (2004) 78 5) . (=T E LR NPT
2018 T 3£ 37 W



AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

FHBUE RBORRYIE AN (MFL € 2005 ) 102 5) + (T B> B i A S B EUSR i) 3L 3 % )
(UBE (2005) 103 %)« (RFIELANA RN NP BBERK A 7ed F1) (WFL (2005) 107 5)
CRTIHEIESE (B EE) 22 5 EIAEBBL R @A) (U8 (2007) 84 %) CRTFrEFiE T
HBCRREAD WE (2008) 15) . (ST b 2 &) R LLR ZE 0 A0S N T A3 BLBUR A 5% 1)
FRRERTY WEL (2012) 85 %) MHAMAHRHEI SHE MMM L HAE, EEBIB R

7.4.6. 1 URATRGTT AEERE, NaTEWHMERTEE, AMEWCE LA,

7.4.6.2 B LB GiRZNMURN, M 2004 451 7 1 Hild, 4R aefcs hai.

7.4.6.3 K4 E T IZETON, A 2004 4E 1 A 1 HAZ, k8t st ;
X < U R B SR LR 2D RN B K Al A 25 O RLE SN, Hr BT 2 R R R AT 5 27 0 Al AR
1) 4 S A RIRUSON I AR S 20. 00% 1 A FT 381 o

7.4.6.4 MIEWEES. EEER. RS (GT 920 A m R LR Z RS BT
FHBUBCRA SR R E A, M 2013 4F 1 H 1 HE, EFHRB RGN AT RAT ML T 5 IS 1)
EWARMRE, FERIARE 1 NHUR 1N 8, B BRS8N RGBT
FRBOWRRAE 1 M HBLEE 14 (& 14 8, ZEdg 50%TH NSRS FBOyiEE 14
R, AR 25%TF AN BT A BB S 4t — 1M 20% B RTHEAN A BT AL .

7.4.6.5 B FSEME, SESFHE, M 2008 4F 4 A 24 HiRiEH (K 5 E{ERiB
R 3% RN 1%0. L SSBEAtHE, M 2008 5 9 H 19 Hild, XUEZFAZ 5 ENTERIBUR AT 4,
G AL SO 1) 207 BRI AR, B OREF 1%0.

7.4.6.6 FESAFREEBRAAR, B B O R i)l 3RS BOBOR ST B . B
EEENY, HARAEUCEIERL . TR BRI N 38 .

7.47 KRBT RR
KRR T7 24 % H5AREERIKR
R B S A R A SRR BEAL LA BENK
o [ LR AR AT A A PR A FESFERE N ARBEHLAY
EIER IR EIRAT ( “H22E4R” ) | HeHEARRAE . ML
CRUE (S R ERE R A F] e s YN &R
A AR R R A R A 7] s YN SR
g RSB A TR A A GBI T

7.4.8 AR5 W K AR BT HSRIRI I SRBRTT R 5

% 19 5l k37 W



e E R R R TR B IR A RIE S R 2 4 2016 FEAE IR

7.4.8.1 BITRECHT AL 5 BICHATHIAL 5
74811 BRER S

SARAL: NIRRT

A X
N A R AT L A ]
2016 £ 1 H 21 H (BE&ERAERH) & 2015461 51 H 2015412431 B
ST AT 2016 £ 12 A 31 H
o R S i SR
JRE 0 FRAZ S A 0 FAZ SRR
517 i
HBLE S 2, 335, 368, 841. 59 74. 38% - -
74812 HHEXH
SHA: NRMio
o 4 T LA
2016 £ 1 H 21 H (E&E&RAEMH) & 201541 A 1H 2015412431 H
ST AT 2016 &£ 12 A 31 H
i R i A R
JRE 0 AL S JRE 0 FAZ SRR
Et A1) l
ST 7,798, 224. 02 100. 00% - -

Fe ARFEAF CUIAGERE RS RE” Y EREE A 5 T A 5 TR A B A B A
7.4.8.1.3 fRFEIER 5

SHRL: AR

EN X
AE AT LG AR
2016 4F 1 A 21 H GE&AREMHE) &

2016 4 12 A 31 H 201541 H1H £201512H 31 H
KELTT 2K mi Y g mi Y g

[] iy [] iy

W R 5 4 e W AL 70 .
[F] DA o8 A 40 Rz B 5] U] 35 52 4 0 A B,

EL 51 ¢l

bR 30, 576, 000, 000. 00 86. 97% - -

T ART “ HHETE RI RS A Oy S IE AL 5 BT REAT 58 5 i i [l A R A A A

7.4.8.1.4 BUER 5
SHERL: AR
KELT4FK | 2016 451 H 21 ;?E/\Aﬂija)zé AR AT L A
i s o F AR
2016 4 12 H 31 [ 20154E1 H 1H £20154F12731H




1B E Yt R VE AL B TR A RE 5% R A 4 2016 AE4F i 15 45 2

i 24 HARGIE i ABLIE
JFSAZ 4 AL S JSAZ 4 AL SV EE
b g1 i

T VE: ARREGAR WA ol RIS 5E B B e K AE IBGIERE 5 -

7.4.8.1.5 BIZATREATHIH &
St ARG

A
—— _ 20164E1H 21?/(%@%@%&&5)%2016@12)% 31H
=] ] i I 4 ST 4 2 i AR A
4 S " o G R LA
2R 2,153, 792. 98 74. 47% 617, 207. 06 74. 25%
AR AT LA ]
20154E1 H 1 H £20154E12 431 H
KIKTT 44 H5 5311 i I 4 i AR LA
) il AR NASH 42 R0 G R LA
L (%) (%)

E: PRSI TT e R TR DAk b EEREIC S H A R SUEA R IEE . & F
B T FH 3 1R P 25 e AR R IE 5 XU &5 R 3 4 J R A8 7 o 12284 4 WU IR 55 Vi R 8 . 6
G L T AR FE G 3R (AL 4% B 90 R AT 3715 ER 55

7.4.8.2 REXTT RN

74821 RE&EHB

Bz ARt
A A T L A )
I H 2016 £ 1 A 21 H GE4&AFAE | 2061 H1HE 20154 12 A 31
RH) & 2016 45 12 H 31 H H

M1 R A T R 4 B S At 7,325,472.13 -
ok

Horb: ST ENME 1, 342, 207. 32 -
ki ik

HE: REEH AN B SRR E L SOWHERRIZH I, LS. RN I=EX4E
B R- AERA (B VR H MRS RRE, B AT — H ARSI ED.

74822 B&EHER

Hfr: ARt
A A R AT L 3 1)
i H 2016 4 1 A 21 H L4444 | 201541 A 1 HE 20154E 12 A 31
BH) % 2016 4F 12 A 31 H H
R AR 2 A N SA 1,220, 911. 99 -
FEE 2

21 37 W



e E R R R TR B IR A RIE S R 2 4 2016 FEAE IR

TE: R ST — NS B A 0. 25% RS R B H R, A AT THE IR H=EX 4
FE R - R (M O H N THR IS EIEE %, B ONET— HEE &5 1 ED .

7.4.8.2.3 BHERS R

Bl AR
=]

FRIBAYEE R 5% 27 2016 4E 1 H 21 H & &FAEKH) 2 2016 4F 12
SR 4K H 31 A

S B R A M 5 B B T T
— R T EL T
ﬁ{ﬁﬁ%‘ﬁ&%? 20154E 1 A 1 HZ 20154 12 A 31 H
EE BT R A M e B B 2 T

7.4.8.3 5REXTT BEATARAT IA) Rk 3% B9 655 (15 TR ) 22 52

Bfr: NRMG
A
2016 £ 1 A 21 H GE&&FAERH) £ 2016 £ 12 A 31 H
BATH T2 5 R348 57 &/ F & 15 [A] Fe 4 1E [
£
FH & FH ek T o & B R J5 |
S TR EXN G | REEH | FIEIWAN | ZH5EH S S H
AT LR A A
20154 1 H1 H&E 20154 12 A 31 H
HRATIRIT 28 5 R348 57 &/ Fe & 15 [A] Fe 4 1E [
£
He4r 31 H4 T 54 pS T 5 & B
S TR TN G | RHEH | MBI | 5 E&H FESZH

e AREEG AW WA RS BT AT AT R RN T 3 B0 (B IRIE) 22 5 .
7.4.8.4 HRBTHEEARIEESHIHEN
7.4.8.4.1 MEPFNESEEANZHEERERELSESHHER

AL

A HH AT He A
T H 2016 4 1 H 21 H GE44F | 201541 H 1 HAE 2015 4F 12 H
AEMH)E 2016412 H 31 H 31 H

FHEeEFAMH C 2016 4F - _
1 H21 H ) FFERHESH
i

WAV K 4 3 - -

SR Ik FR O / SN J 80 - -

16 DR 7 43 3 4 - -

U SUTRDIRE[R] /S H - _

% 22 51 437 W



e E R R R TR B IR A RIE S R 2 4 2016 FEAE IR

JARFFAT 2 S 1 8

JRFFAT M2 2 1 8
o < AR A L A

VE: AR TP R R T L A B B B T R A A
74842 REFRBESEEANZSMFARETT SR AR S K H O

AL

FR LN AR R
2016 4F 12 A 31 H 2015412 A 31 H
- P
" AT o AT 1 G
* 4 e 4 A A
(GE L .
il AT LE A5

Vs ARG AR A R4 P T LU SRR 2 AN A R B A S 4
7.4.85 HRBITRERIRITERRBE A= LR BB

A NRmot
A3 N ‘
Y (20164 1 A 21 B GE4ARARE) 2m5¢1§%ﬁé§i§guﬂ31a
AR £ 2016 4 12 A 31 H
HIR R EREPIISUI N AR R R EEISULON
HHE TR4RAT | 160, 124, 821. 45 1, 898, 002. 13 -
JBeAn A B2 ]

T W AR E AR R B AR o

7.4.8.6 AESTERHHANSE KRBT AHIERFHHR

SARAL: NIRRT

o
2016 4 1 H 21 H (42 A H) % 2016 4 12 A 31 A
- T [ A lREATA
LR LER | ERT | AR RIEAR [y e ) | B50
R T I
201541 H1 HZE 2015412 A 31 H
BRI .
KR AR | AT | S 2R | e PO

i GRB: 5 | BEW

s TE: AHESAEAR I R B 5 ORI R E S
7.4.8.7 FoAbSRERAZ 5 FH T i A

T

749 AR ( 2016 4E 12 A 31 B ) AEESHFENRIEZIRIES

% 23 5l 437 W




1B E Yt R VE AL B TR A RE 5% R A 4 2016 AE4F i 15 45 2

7.49.1 BIAHTRMERIESS T T HRFFH KHER RIES
SHRb: AR

7.4.10.1.1 ZRIFFHH]:. BREE
W |EdR | A3 | IR [REAZ | A8 | R | BE HAR FARAGE
RBS | ZFR AW H | EH (BRETL s | B | CRAL: B A A J¥ i

2016 4 |2017 4 .
A W
601375 12H20[1H3| _ 4.00 4.00 26, 695 106, 780. 00[106, 780. 00 -
ety . . i A7 R

2016 4F |2017 4 .
A1 W
603877 12H291H9| _ 21.30]  21.30 3,180 67, 734. 00| 67, 734. 00 -
5 q . i A7 R

| 2016 4F (2017 4F i
e HRR
i 12H7211A5| 10.44]  10. 44 2,316 24, 179. 04| 24, 179. 04 -
bV . . JEAZRR

| 2016 4 [2017 4 ‘
eSS EEigivali
300586 1272614 9.30  9.30 1, 006 9,355.80| 9, 355. 80 -
Wikt g B JH SR

ik

603035

7.4.10.1.2 ZIRUFFEH]: fide

W | B | RS | ATV BRI (HARAGE B HATR HAR Ak P
85 | 48 | ABH H KA | A% | B4 | CBRAL: 5O AR S ERSYI]
7.4.10.1.3 Z[RIEFHEH]: BUE

W | B | BRI | RTVRE |AE SRR | A ARG E B R HAARA P
RAG | &8 | IAH H KA | k% | B | GBRAL: ) A S IERsY

7.4.9.2 FARFFH I 5 S T8 SRR R
SRR NRMJT

T T mk
e ez | e (e PR e | s | Wk | WoRes|
ﬁ@zw[ﬁm@ﬂTﬂ?ﬁEﬁﬁﬁﬁ%ﬁibi%“ BARE |mam| T

e i ARSAWIARRSA 5 S 0E 2 IR .

7.4.9.3 WiRMRF IERIGAL 5 VR 15
7.4.9.3.1 HRITE T MR IE R

SHRL: AR

;gﬁﬁlﬁ#z% FEE | AR SEAN | B GO | R A
s - -




1B E Yt R VE AL B TR A RE 5% R A 4 2016 AE4F i 15 45 2

7.49.3.2 X G iR ER M

7.4.10 HETEBNIH STHRR T Z U K HABF R

ARAE “WFEGHRRFPAT Al T L7 24 =R B el s 2010 A4 AR A3 AN
(W4 (2010) 255> 7 (LARERR “@mn” O BR, RESIERFFEMLUA RMET =S
RRGE PAHZ BN SUME RS T N N =2 B — R IR AR S AT H REIRASAH [F) B 7 B A foi 2
TR ARG, DUZARA IRIE R E A SAE: 5 B Ue AR GAE T H B3R R 58 7
BRIV R T 3 L AR, BORH (R BR8P B i AE AR TR R T 4 B AR i i, BAZARAn 9K
Y TEVR B E A SO 38 = R YO AT G TV SR A R SR8 58 7= 1T EL i 352 S ks 1,
PAFCA [ R 53725 5 38 50 587 B0 W i BT A I S BO MR R € 2 Fe (. ARSEE A 2K,
ERAIE SR K LA RAME T R BE =40 25 A F

FeJ 2016 4F 12 H 31 HA SR E

51,530, 831. 73 -

pyd

# %
NI
&

— B 208, 048. 84 -
FE=FIX - _
f=ann 51, 738, 880. 57 -

MR CORTBAT <P EESR 3 B Rl b > A E AR S TAR NG T 2015 47 1 R e Wi i dh
Foft 1 b A FRARVEE > @ ) CHpER R (2014024 5 EER, AF:EH 201547 3 H 30 Hilg, %t
A2 5y Bt b 58 oy R A L Y ] 5 AR b R PR 58 =5 A (B LA P e SR B0 PR 2 =R B f A% 2
PEEATAEAE CREERRE S A IUE IBRAD), AR IR AT A I LA RO E T E R R 580t

NG 2R
§8 BEHEME
8.1 HiIREEH=HEBMN

SHRL: AR

[ BiH e o FE G BB PR He
; (%)

1 | BaE 51, 738, 880. 57 6. 08

Hodr, B2 51, 738, 880. 57 6. 08

% 25 5l #L37 W




AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

I 5 WA $5 R

Hrp: iz

B SHFIESR

AR

SR A AR BT

S U

425, 900, 336. 00

Horpe KRR SR

G

AT ARG H /AT A1

372,287, 578. 41

oAb AT 5

703, 967. 18

it

850, 630, 762. 16

8.2 MAREAT W R ERRAS
8.2.1 MBEMREATU A RHFABRERRAS

SREAL: AR

(T

eS|

B B HHE L] o)

VSN NN ONi: N

SR

i

26, 473, 832. 84

7. B MR R
Bl

IR

15, 592. 23

HERFIZ

ATIEIEH A REAHEEL

s RO

G R RS B R RS
b

234, 875. 00

0.03

Rl

3,863, 517. 00

0. 55

Bl

AHGE AR 55 e 551

REHAREFEAEANR 55

IR IR 3R it i B

JE B R SS « AEFEAI A IR 25l

A

PAMASTAE

At RE AR

21, 151, 063. 50

3.00

26 71 337




AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

AN
A
o>

op
:ll-/

51, 738, 880. 57

7.34

8.2.2 HEMIAREATIL R BR R REREA S

T ARG WIRARFFA P B B RER

8.3 BIRILA AYME 5 ZE ST H LB DR PRI AT+ B B R

4

SR ANRToo

B | IR | WA | MR O AR e

et (%)

1 300336 Btk 1,076, 390 21, 151, 063. 50 3. 00

2 600499 | FHARE 1, 350, 000 10, 206, 000. 00 1.45

3 300334 | VEERML 466, 000 8,471, 880. 00 1.20

4 601908 pr ey il 1, 000, 000 7,120, 000. 00 1.01

5 601555 | RRiEF 283, 100 3, 756, 737. 00 0.53

6 600996 | B ML 12, 500 234, 875. 00 0.03
7 603823 [EREgia 3, 762 123, 167. 88 0. 02

8 601375 | Ao 26, 695 106, 780. 00 0. 02
9 603298 | Bt XA 3, 641 88, 403. 48 0.01
10 603577 48 2, 460 69, 642. 60 0.01

8.4 HEMINBERHHASFHEKRLRS
8.4.1 RitTAEHE HIAARE S ™ 1#{H 2%8RHT 20 4 KB E 4

SHRL: NRMIT

e | mmem | mmEen BTN S Skt el
tefl (%)

1 600612 2 RAFE 100, 403, 659. 40 14. 24

2 002727 — i 90, 291, 297. 96 12. 81

3 600498 K KIS 78, 250, 420. 01 11. 10

4 300336 Bt 70, 892, 721. 31 10. 06

5 600637 RI7 B BR 68, 581, 333. 44 9.73

%027 51 k37 W




AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

6 002383 EAEH: 59, 241, 603. 11 8. 40
7 601566 JURE 48, 794, 603. 97 6.92
8 601258 N SIEi 44, 439, 925. 98 6. 30
9 600157 7K ZE REVE 43,089, 217. 98 6. 11
10 603366 H =77 39, 676, 416. 90 5.63
11 600489 R e 36, 445, 288. 21 5. 17
12 300133 AN, 31,441, 701. 78 4. 46
13 000670 *ST BT 31, 069, 526. 84 4. 41
14 000078 AW 29, 680, 055. 66 4.21
15 002195 —=DE 25,513, 074. 78 3. 62
16 601886 MARTIE: P 25,390, 107. 14 3. 60
17 601908 Hizid 25, 216, 888. 33 3.58
18 002155 I P4 24, 065, 374. 14 3.41
19 000917 HL T AR 23, 501, 099. 30 3.33
20 600639 TR 23, 297, 251. 04 3.30
21 600019 WA 21, 368, 181. 54 3.03
22 000603 RRIE 21, 019, 937. 06 2.98
23 002275 M =4 20, 392, 675. 48 2.89
24 600469 KA A 20, 051, 988. 98 2. 84
25 002522 i RANAND'Y 19, 644, 131. 60 2.79
26 600255 SRR 18, 183, 097. 00 2.58
27 300408 =R 17,902, 582. 99 2.54
28 002449 ESPEED) E:N 17, 251, 964. 92 2.45
29 002697 EANEPE 16, 308, 624. 50 2.31
30 600567 L1 250 16, 128, 031. 52 2.29
31 002630 T REIR 15, 873, 422. 76 2.25
32 600965 Ry 15, 449, 784. 45 2.19
33 600525 K el 5 141 14, 948, 365. 60 2.12
34 002464 EH R 14, 279, 673. 80 2.03

T ARRIPR “CRNEGE RN GRS R LSS HRD 5, RFBEMRAZ 5 %

e

8.4.2 Rt EHE HAARE S F ™ 1#{EH 2%HT 20 4 KB E W4

SHRL: NRMIT

P ZR A

S i

o IR & 5 E
Eel (%)

% 28 5l 4L37 W




IR S R B B R S R IE SR BT IR < 2016 SEAF FE AT 4 2

1 600612 2 AR 107,011, 532. 08 15. 18
2 002727 — L 91, 159, 052. 77 12.93
3 600498 FE KBS 77,517, 833. 93 11. 00
4 600637 RI7 W BR 69, 958, 644. 05 9.92
5 002383 EAEH: 62, 179, 457. 49 8. 82
6 300336 oot 49, 713, 466. 57 7.05
7 601566 Uk E 48, 256, 913. 18 6. 85
8 601258 N STl 44, 900, 455. 70 6. 37
9 603366 H AR5 40, 320, 566. 80 5. 72
10 600157 7K ZE REVE 40, 292, 847. 67 5. 72
11 600489 BT 38, 151, 276. 09 5.41
12 000670 *ST BT 31, 316, 153. 96 4. 44
13 300133 HEH AN, 30, 806, 544. 67 4.37
14 000078 LAY 30, 384, 834. 72 4.31
15 002195 —=DEH 26, 146, 804. 30 3.71
16 601886 PARE E-SYE 25, 731, 481. 38 3.65
17 000917 HL AR 24,471, 161. 67 3. 47
18 002155 i 24, 241, 793. 33 3. 44
19 600639 ARG 23,985, 414. 74 3. 40
20 002275 M =4 21, 998, 727. 72 3.12
21 002522 WL A 21, 748, 377. 48 3.09
22 000603 RRIE 21, 522, 105. 46 3.05
23 600019 FEIA 20, 235, 895. 53 2.87
24 600469 KA Ay 20, 178, 309. 30 2. 86
25 002449 ESPeES i 19, 206, 849. 00 2. 72
26 601908 s esiil 19, 010, 819. 13 2.70
27 002697 ANESE ] 17,963, 001. 57 2.55
28 600255 ER R 17, 803, 102. 00 2.53
29 300408 =R 17, 733, 497. 00 2. 52
30 600567 Ll g 45l 16, 898, 268. 97 2. 40
31 600525 el £ [4] 15, 679, 378. 35 2.22
32 002630 P REYR 15, 635, 248. 30 2.22
33 002464 EHBHE 14, 753, 671. 72 2. 09
34 600965 TR A 14, 725, 313. 74 2.09
35 002010 Al R 14, 495, 706. 70 2.06
W RRIR SRS RS SR (A AN T LA &) A, RFE AL 5 T

A

%29 5l 437 W




AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

8.4.3 TR A B K& 32 B R BTN B

Bpr: NRMIT
SENMGEE A (A ) 2 1,578, 157,921. 84
SEHRBRERON (3D B 1, 565, 526, 619. 01

T RRIPR CRNBEEEA (A BA” e “ TR GRAE) B 4% KL RS <
W ORS R USSR 8, REEMKRZ M KNCEIEH ST AT RS

M 2.
8.5 HIARE MMM RIFAFRRAS

ERRAL: NIRRT

B 77 il e B HE ] o)

0>
P
S
¥

1 [E K i3 - -

A7 EA - -

w (N

el figr - -

Hrp: BURTEERL - -

Ak i 27 - -

Al R TR B o - -

TS A - -

A (RIS - -

L A7 % - -

O |IN[o|O0| b~

FoAt - -

10 | #if - -

E: AREARREIRKRFFA 7

8.6 JARIEA FMME 52 ST 13 E LA RN HEF T T4 2 455 B
il

SHRL: AR

2 B B A

s | Bostas s | ' 6K »fetE el (%)

P A G A WA KA 05 -
8.7 BRI A YA HE ST BB LU KNP BIRT 48 B SCRAE
FIE A

SARAL: NIRRT



AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

i B B

= YT ML rIs T IR e i
BB | ERRE | AR | ME ) ARt LA (%)

T ARG AIR T WIR RS B SRR -

8.8 MEHIREA RME SE ST FHELBI X PHEFRRT L R &R
B4

8.9 JARIRA FMME 5 2 S 715 E LU R/ HEFF BT 44 BLIE L Bt B
il

SEEL: AR

2 e B AHE

FE | BUERTY | BUESR | BE (6D AR )

T ARG AR RFFHBGIE

8.10 i E AR AT S BB 532 5 5 BL Ui B

8.10.1 R E AR AT B I B IA B K7 A 2 B 40

8.10.2 A5 BB L I B I B B BUR

8.11 MEARAZES I H K B UKL 5 F Ol B
8.11.1 FHIE FUR R B EBUR

8.11.2 M EARAZES T H K E FUH K HF &1 2 B 48

(e K A5 b 5

FeE (/| A4WHE A RNED
) () B (

A RhERF BHETT O

[ U B A (o)

[ U L A A e BB G

%031 T 37 W




e E R R R TR B IR A RIE S R 2 4 2016 FEAE IR

8.11.3 AW H A BB VA

8.12 HERAGSHRENTE
8.12.1
AR I, RIS IR 42 1 AT AR AL R s 5 2

e g H AT — SE N A B AT T AT DL
8.12.2

HERFHRT R BEET, BB Tl e G R E f R

Zl

8.12.3 HARF A& IHE = Ha B

SRR ERTEL, EA

. NRMo
F5 LR SR
1 | FHfRES 399, 265. 08
2 | MUSGERE R -
3 | M -
4 | MURIE 206, 179. 93
5 | MUHIEEK 98, 522. 17
6 | HAMSGKR -
7 | FERESRH -
8 | Hfth -
9 &t 703, 967. 18
8.12.4 BAXRFFA M TH BRI T M55 3 40
SRR NRMG
N e S e |
F5 | R i A AR E B (%)
T RIS AR FIR R FA AT # A v # £ 75
8.12.5 HHR BT 142 B 22 P 772 il 52 PR 1% i B 1 B
GHis. NRMt
FiiE 2R FN L% . X
e | e | g [T A IATY BRSTEIREL g s s
WrE B (%)
1 601375 | H JE A 106, 780. 00 0. 02 BB e

8.12.6 FHEA AWM HMER A THIB IR

% 32 5l 437 W




1B E Yt R VE AL B TR A RE 5% R A 4 2016 AE4F i 15 45 2

AT S TR R, AR 7 T AN S ST [ AT RE AR R %

§9 E&MBHAEANER

9.1 MIREESHBIFAN S BEFEANEH

AL o

AN
FEENFH | PYIREE W e ig N NBBEH
) EEH 3y 3y
L AT e N AT
R A - FEA 4 -
683 | 957,964.60 | 590, 604,835. 18 |  90.27% 63, 684, 986. 82 | 9. 73%

9.3 IRESEHEANNMLANRFEEEZESHHR

i H

R AU (h)

i 3 < SR A EE 41

RIS

B A YN N YN

127, 369. 19

0. 0195%

9.4 BIREEEEANR ML RFFEATFBAE AU B X EHF L

5 RS TARNEERXE )
AN T B BN B A B RO 5 0
U I R St e
10750
i 4 o o 2 B A AT A S
§ 10 FRREESHHES)
BAL:

HEEHFAME (2016 F 1 A 21 B ) EEMEFam

309, 060, 074. 68

AR ST A AL A

e 5 R 2B A0 2 i T ST A 3 i R W 13 85

832, 260, 472. 64

Il 5 < 5 R 2B 20 e 2 i o ST A 2 < A R [m] 345

487, 030, 725. 32

e < Ay [A) AR R0 H RS A A TR B 7 0 AR s i A (A

% 33 i 4L37 W




AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

gL - E )
AR AR I 4 4 AU 654, 289, 822. 00

TE: S H IS A B BN ERE [ B S F g E

§ 11 EREMER

11.1 ZEMPRFEARS RN

ARG AR AT AR

112 ZEEEN. ESHEANENIEESTEERTHERAERS)

1. 2016 4 1 A 7 H, @ EEEEHARARMAAPASWHFEGENS, FITEFE, &5
S R PR S A i R TG BV A I e I & S e A R 5%

2. 2016 FF 2 H 19 H, &4 EEEEHERA R BEHIPASVEGEY, BAESERAE
R T R TG B R A BN S R R IR S S 2

3. 2016 %6 23 H, &% EREGEHARARLSAHIPASWEHEGENT, FTAERE,
PRIED 2 A R PR A G TC BV & B IE S5 B R S 4 ) S - R SS

4, 2016 4 6 7 23 H, @ ERGEHARA A SEH AW GEY, HTERE, £
EAR AR TR & RIS EIR A BN R T A & 1 S 2 F R 55

5. 2016 4F 6 H 23 H, K EESEHMARA R BAIp AW EGED, EHESHEEN
e RIE B R A IR IR R A 5 e,

6. 2016 £ 6 H 23 H, ZFEESEHMARA R BA AW IGED, FIEKEL LN
e RIE B R A AR R A S 5 e,
Mg 4 HIRA FLE LIS A S H OB, FE R R4

[

g
5

N

m

N

7. 2016 4F 8 H 23 H, £
A E R E A E IR A RIS

8. 2016 4£ 9 7 2 H, SEEESEHAMRA A BEMI AV HBGEDT, A EM%REN
HE R E RS B R RS G2,
HIRAFREHI AW GET, WEEMEAER

B

%
%

9, 2016 4F 9 A 27 H, & EH4EE
HEE RE RGN BIRGAIF SR I 4
4%

10, 2016 £ 9 H 27 H, @EEHRSEHARA R BLH AW HERGED, K TIEFE,

FER RS AEA AR E RE RIS E R & ISR 5 R R G R SRR S .




MR I SR R I R S IR SR R R G 2016 AR A A 15 i 2

11, 2016 4 11 7 10 H, &4 EHESEHARA R DEHE A UEHEGRT, BIERE L
N EKE R EIRA BRI R R S a5

12, 2016 4F 11 H 29 H, @ EESEHARA R DA AW IGET, KN LR,
TR ARNH T E KSR BRGNS R S 1 &S NS

13, 2016 4E 11 H 29 H, K EESERARA R LSEM A WHEIGEY, K ITERE,
T EFRAERNFIEEE 2R FEARRAS RIS R T & & 2 HIR 4

14, 2016 FF 11 H 29 H, K EESERARA R LSEM A WHEIGEY, K ITERE,

IEFF T B 2 PSS

FEAFAEA TR i dE RSN E R
ZIS SRR St i PN WE S IR NP DN i B

11.3 WERESEEAN. E&M™. E&FHEWSHTRL

SRR A B R A VRS I

SEEHEN, REM REFE

11.4 HEBRRIEHEER

AR T 31 P AR e < A R SRR R TSR

11.5 NEEHTHITHSTHTESFRER

THIMEFS IR AR EAFERE T SATEH L

L ARSI, AEERE SIS E IS
EW%@ THMEES P CRRREE SO It 7 e AR Rl
H RS

KO M 2012 1A A R

RIIE S C R S i

116 BEAN. TEALAEEZEBEANRZEBESLITEFBR
TR A EAL T .

| lr
W ERT

AREHEHAN FTEANLEEIE BN GRS IR %

11.7 ZEHHIER AR G HITHE R BR
11.7.1 ZEHRAIESR AR 5 5ot T R =8 & K& ST R

SELL: R
EEZ A W22 5 | mudtmsEmmes | &
337 W

35

%



AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

Y 7 2 5 R
WA ERT | AL SR L i e
S T A
%1
s 2l 98,292,519.77 3. 13% - - -
JRAES 1| 427, 444, 544. 15 13.61% - - -
ke 212, 335, 368, 841. 59 74. 38% - - -
RRIESR 1| 62,724,053. 52 2. 00% - - -
TEEIE S 1 - - - - -
ZAFIES 1 7, 056, 600. 00 0. 22% - - -
[ 22 2% 1 - - - - -
F ] [ o 4 1 - - _ _ _
A A R A A
R [ BRiE SR 1| 208, 789, 074. 95 6. 65% - - -
HIR AL A A

11.7.2 EEMAIESR A FIR 5 BICs T HARMES B R K1 0L
SARAL: NRTJT

I3 5 R Z7 [EE A2 5 BUIERE 5
" X 7 24 B W .
T LR eh PRy 24 WL
WAL | SR | RS A uﬁg WAL SR AL B
i O] Lo
I EE 45

BEES - - - - - -

I RAES - - - - - -

L E 7,798, 224. 02 100. 00%30, 576, 000, 000. 00 86. 97% - -

RRAAEF - - 1, 830, 600, 000. 00 5. 21% - .

HEEIE S - - - - - -

ZAE ISR - - - - N -

ESETER:S - - - - - -

Fp ] [ B 4 - - - - - -
A B RR A A

R AR [ BRiE S = - 2, 751, 900, 000. 00 7. 83Y% - .
HRFALA A

He D WP EIER S CGRT 58 B UE S 5 R 658 5y 6 AL 1] B A7 5% il LA IE AT GUIE i 2 < 7
(2007148 5, AT HFET 7 HANESR 27 & 58 5 S on IS FARERRE T, T T 2 5KHIE
TN 5RO SEROL, BETUKP A, b8 T OPTERE iR, EREEIIYE . (52 BOR
W35 RE T 98I LA Z AL 1 3% A S ¥t .

2) ARG AL GFIE L 5 o0, LR HFIERTIRE D RRIUESR. JRIER. KX
% 36 B $k37 W



AR B S G I B S RS IR BT R < 2016 SR AR 1 4 2

RS WEEIESR . ERE %, P EERRERBD A RA R FIREMESRA R STES 7S — A
ZAFUEFFIR L1

3) BLAR AR i 2k il d B — IR R 952 B BROTIEAT IR . BUIESE S B & 1 SOz R i & &
it ANRIRIEE S .

§ 12 RMERHRENHEMERFE

e EEEHARA A

THE3IH29H

Do
S
—

%37 5l 437 W




	§1 重要提示
	1.1 重要提示

	§2 基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4信息披露方式

	§3 主要财务指标、基金净值表现及利润分配情况
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	3.3 过去三年基金的利润分配情况

	§4 管理人报告
	4.1 基金管理人及基金经理情况
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人内部有关本基金的监察稽核工作情况
	4.7 管理人对报告期内基金估值程序等事项的说明
	4.8 管理人对报告期内基金利润分配情况的说明
	4.9 管理人对会计师事务所出具非标准审计报告所涉相关事项的说明
	4.10报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	§5 托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见

	§6 审计报告
	6.1 审计报告基本信息
	6.2 审计报告的基本内容

	§7 年度财务报表
	7.1资产负债表
	7.2 利润表
	7.3 所有者权益（基金净值）变动表
	7.4 报表附注

	§8 投资组合报告
	8.1 期末基金资产组合情况
	8.2 期末按行业分类的股票投资组合
	8.2.1 报告期末按行业分类的境内股票投资组合
	8.2.2 报告期末按行业分类的沪港通投资股票投资组合
	8.3 期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	8.4 报告期内股票投资组合的重大变动
	8.5 期末按债券品种分类的债券投资组合
	8.6 期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	8.7 期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	8.8 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	8.9 期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	8.10报告期末本基金投资的股指期货交易情况说明
	8.11报告期末本基金投资的国债期货交易情况说明
	8.12 投资组合报告附注

	§9 基金份额持有人信息
	9.1 期末基金份额持有人户数及持有人结构
	9.3 期末基金管理人的从业人员持有本基金的情况
	9.4 期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	§10 开放式基金份额变动
	§11 重大事件揭示
	11.1 基金份额持有人大会决议
	11.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	11.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	11.4 基金投资策略的改变
	11.5 为基金进行审计的会计师事务所情况
	11.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	11.7基金租用证券公司交易单元的有关情况

	§12 影响投资者决策的其他重要信息

