EAORBRKRGERERESHIEFRRES
2016 SFEEERE WE

2016 &£ 12 A 31 H

HEEEN: BHRESEHARAH
HEFTEN: FEBITROBERAH
ZEHHEE: 201743 A 30 H



M RK RIS E RS 2016 SEEERE

§ 1 EERR

1.1 EERR

HEEHANESRS. HERRIEARS G AFEERICE. R SVERRR s E KR,
TS H AR FLSLAE . R TR AN 78 B AR Bl SO AR ST, AEEIRE DR =02 L
ST ERESFRE, JFhEREKER.

HEFEE NhEHAT A A IR A FIRIEA LSS FHE, T 2017 48 3 A 27 HEE T AR
RS AR bR . HERIL. PR BRI WS it . SR AaIRESENE, REEZNE
AR E R P UERRIR B BB -

SEHNGKECLEE . BRSBTS R B, (EARERE & — s .

jall

SRR SR AR HARREI . A KK, B AR AT A58 DR SR AT 20 ] 32 A
e NEEE A TIR RSSO
AELIE 2016 4E 1 A 1 HileE 12 A 31 Hik.
AT PR A5 T B AR AR IR0, BBEE A T ARVR AN I 2, LB AT B R A IE S

&
[\
=
b
&
=



7 i K ROE T ER 5 2016 SR AR

2.1 BE&HARBEM

§ 2 HEMA

B RN

P 7 A O R G B TR A AR B A <

B4 TRIAR P 7 A s K R TE T B RS
By M IR RIS AIS

AN T 001691

HEIEIEIT FLARTF R

A RN 2015 4E 9 H 30 H
HEHEA P 7 3 4 B PR )
HEHEN H [E AR AT R A FR A 7

0 S AR B < A AL A 1, 684, 559, 045. 25 {7}

B4 5 T A7 B A

T AIESIEZ G AT R G ER RS HME BRI ST, ROy “BrEERK”

2.2 E&rEMAUiEH

BB A AR

FE 3 FEA% ) WS DR FF R AR RT3 T, Jy 4 SEBLE & 5™ 1
KPR {E .

Bt g

AR 4 T R P RSARE 1) 3 7 TG BRI ARUE P S 5 B8 S« 2 587 T
B e R S ETE A S TR M B G R AR L
SN JAIIVE DL R SRR S REAT A, F2 30 AR RZE B IR K J a3
L8 e RSN R 2K, 0N AT REXT B AR 377 AR I SRS, e
WAL R BEE A ] fERESE T, KA “A BN K947
AU =A% U = B T w1 R @i o s P B EE SR e o
L%, HASEAWG JINIREE, A ORA BRI A A, I
L™ R B35 BT A 5 RS2, DAERIBGE A 2

Mk £ bk 1

2 N E AR B A 18 2R g ol i = X 95% 4+ A B [R131VE JI47 3K
R X 5%

RS e I

AR AT G, AT 2 RS AN P e AR T BB SR A
B, mTmplEe. RMmnEe.

%03 U 336 7T




7 i K ROE T ER 5 2016 SR AR

2.3 ESBEBEANMESEEA

iH HEFEAN HETEN
AR SRR A [ ERAT B A R A F

4 fif S FKE
& BB —

B R WL 0755-82763888 010-66594896
ViGN

B 4H manager@southernfund. com fcid@bankofchina. com
B RS HE 400-889-8899 95566
fEH 0755-82763889 010-66594942

2.4 BSMEFHEEAN

=] BRI A
N Ei3'8 BANK OF CHINA (HONG KONG) LIMITED
A AT () HIRAH
VE Uk 1 Garden Road, Hong Kong
Iros itk 1 Garden Road, Hong Kong
HIS 5 it L 999077

2.5 EEHEBEAFR

BRI S AE R IE SO EE N HIC N R 1 http://www. nffund. com
FEEFE A & BN HETEN KIEEIEE MET

&
EN
=
b
&
=



7 i K ROE T ER 5 2016 SR AR

§3 EEMFER. BeHERIALAEIEHER

3.1 EEXTHEIRMM F s

EREAL: ARMoT

3. 1.1 M) EdE 4R bR

2016 4

2015 %9 A 30 H & & RAER
H)-20154E 12 A 31 H

A S I 7 -25, 810, 829. 61 2, 300, 454. 86
A IF -80, 494, 738. 64 2,632, 465. 84
TR 1) 32 <5 Ay A 1) ) -0. 1856 0.0122
A TREE S oy A 1 K -9. 63% -0. 30%
3. 1.2 JASREE A A 2016 K 2015 4K

SR ATt P 22 <y 20 R -0. 1404 -0. 0031
ARG B 1A 1,517, 361, 187. 59 156, 165, 003. 61
IR S BilE 0.901 0. 997

e 1 AWCSEB R S AR BRSO . BBt AR CRE A e shiioas)
TOBRA R G A AR DA 2 SE et il A 24 Se i E AR sl -

2 RT3 FORT SR FHSIA B8 7 0 0 o AR 2 BE A -5 R 2 O A LSBT 2 (1 U IR
CIIRRE, ARZBEAELD .
3. b SHE IR A OIS A NNWEEE 5 2 e 1S Bg T 98 A SRR as /K7 24

TR
3.2 HEEHMERI
3.2.1 BEMBRENKE RIS ST LB R s R A L
AR ER | mAEEEEK | Gt | Mgt R IR
[1E'S o o N O—6G @—@
KXO RIMEER HIREHEERO | MEHEED
HE=4H —4. 25% 0. 69% -1.78% 0. 81% 2. 47% -0. 12%
L ESNH 0. 11% 0. 67% 10. 21% 0.87% | —10.10% -0. 20%
HE—4F -9. 63% 1. 04% 6. 92% 1.12% | -16.55% -0. 08%
H3E4 5
-9. 90% 1.01% 14. 36% 1.18% |  —24.26% -0.17%
R B4

&
=
b
&
=




P 77 PR K SO I B 5 2016 SRARE R

3.2.2 BESERAEMURESHIR HFEMKRRF) RIS RS

e 3 AR ) LB
G A T I8 R Il Ul S5 L Ak W A 2 4R () Dy S 3 o6) L P

2018-05-07 { pr-mmbommmmmemdoeee

BN [T 0 e O R, SR S S
2018-08-25{ t----t-=-=n==-1-

2018-12-13

016-03-24 {1

o
o
o
2
=}
=
o
o

2015-08-30

2

| | 20160118} i

=
g

o
=
o
Q
w
=
]
(¥}
™

o R D B —— b




P77 A B R R C B A 2016 SF4FE AR

3.2.3 AESARAENURESHEIHEM KR LIS FINLE LB R

25
K1 1 o] 212 280 R ke e < 44 e A0 009 K 4 B B 15 ) U Ml 51 L A i o R 5 4% K0 L ]

6.63%
4.97%
3.32%
1.66%
0.00%
-1.66% 4
-3.32% 4
-4.897% 4
-6.63% 4
-8.29% 4

-89.95% 4

20154 20164
L I L

3.3 FE=FHEMFESEER
o



7 i K ROE T ER 5 2016 SR AR

§4 BEARE

4.1 BEBEEAREESZEFN
4.1.1 ZEEEARAEHESNER

1998 4 3 H 6 H, Zerb EIIE M oAttt 777 B a8 A FR A m) /R Dy [ N ey i) 2 8
PAFIERROT, MOy IE R AR BIELAPRE.

B 7 A SRR, EMBEAR 3MCm NR . ARG BRI ARA R (45%) ;
BN HRBEER AR AR (30%) ; EITEPMEFEARAR (15%) ; MViEFRROARA R (10%) .
BT, ArER. Bl SIE. B#l. RINSEHE 5 An, EFsARYITE R E AR —
—EHREEEHARAT (FBTAF) MEFEAFHEARAR GHRIITFAFD o Hd,
FA 77 7R 9 7 58 N k4 A ) R IR B — KA o3 S

BEMREYIR, HIRSEHGRAR (N7 aF) BEB - MANL 6,500 1478, ETE

116 At e, 20t R. SESL PR AHE

4.1.2 HE&EELH (BESELE /M) KESLEBFER N

EAEEMIERZR (BE) MR | Eh |
WY | % _ 9]
ETEEY BIEEM | dLAFR

VN
201549 A TN EFHET G, BT E Rl 2558 w0
w5 | e ~| 104
30 H BhPE., 2011 4F 6 H& 2015 4E 5 A, $H4F

4, FEEA KRR SRR M
Apfii:, BEFEESMLER. 2006 4
7T AN RS, AR E B SS ST AT

BTSRRI S HB, 201545 H
B4, [ERFEERIESLR, 2015 &£
9 AZES, EMTEBRKESSH,

e 1 WESHEERGAHE, K YEIRBE7 MESEFRANH, “EER7 RyEAE
PO T AR EH: SHEMEEE RS A, “YEIEM” M “BUEHI” 2l iReE A
TRE I RE A AE H AT AR RS F 39

2. B A& SGEMAT W B2 GIEZRAL A N R B BRI M) BIAH G E



7 i K ROE T ER 5 2016 SR AR

4.2 HENSTIRE A A ZE LI Ve 5 1B 0 1 B

AR WA, AIESAT RS (P N LRI FF S 45 B k) S5 iRl
FERE AR (R 7B R K R B A BE A R R SRS AR e, B IRSHEH .
850 S T O LU BRSSPI 7, R PR At KU PRt b, 3 g AR IR KR 25
AN, BRI GEAM, BARAEREREHA AR, e e,
PR LB A S R e & A R B
4.3 BEANNMERA AT S BRI E DA
4.3.1 A3 5 BRI 07 v

AT IR GEF LRSS AT A TSRS E ) A REEEM N E,
EPRPIEE it 0 T A R R T S S RO G B,  DARRAL. BT, BEEE
H ZHPAT W BFAL SR BHE BG SN A OC I &Y, &AL TIREE . fidr. HEEHIERhE
B BEANGA, R B AN, R S AN, AT A SRRl R S R
FESE NP AE Gy AR ) 8 B i B B AR R 5l o I DRI R . A ST R E ], e
BEAZ G AT A0 o WA RS A0 WA, DA S B AT AR G (AR 75 A B %%, VISER e R
Y45 AN A T A8 5 IR S SRIAAT N, AR B 3 AVt -
4.3.2 ARG ERPATENR

AR EWIN, AESEHNEIIT GEFRRESEHE AT AP HERTEL) , 7
e I BT L BU | D N I e W o 7 e T & ok ol A 7 W A R
TR BT RSB RAS

ARG T & A HEAT B AN 5 () [ 0 58 S 25 A AT, XA I, i
S 3 H. 5 HEE D RS TSN E . S2HmmE. 25 Gt m it
TFTEEIN, R AT 5 R 5% 5 5
4.3.3 REXGIT AR EDIULHA

RIS TAME N AR EZHTHN. RGN ESEANEROTAREAE2 S
(K138 53 T A TF S IR) LI 161 22 5 B A /A0 () B A 5 Bt o A 5 24 R3S 1 5% 48 5 U
J9 LU, SR TR RO L SRR () 15 R PR ARSI B, DGR A 20 B R
HRIR I AL R A B



M RK RIS E RS 2016 SEEERE

4. 4 BN E A ES R KA SR IR U B
4. 4.1 REPHNESHRT RRBIEST

2016 FEARBREATIHLT T B iR —4F, SV BAL T AR S . X B2 5 i
PETHlR AL S i B AT SR R D T SRR, R S AR T R RERAE KRG S 5 A
B, He. REEGEERIERZEEE. AN TG, BEE RN RATIT KRS R
RAGIRM AL RIBAEER IR . HAIAT A S ORI ZREOR . BRI RAT I AR R, s R
tHeEZ TR, 6 H 23 HIEE &AMR B ESS M RE = Y, EARSR R EikEs. =
FEAERRBUG . ZUHEBON RIS T, 2REETI IR ECOy e ZE ) k. =2,
FE B A AR [ T SEREAE IS T A 55 A TR BRBE R, T e viT 40 e i ) 2 B . s R A T
) A E S

T AU AEAE S VUL, B T 0 SRRAE I S U TR, 2 e BT ik 5t
EH. MmE. HAEGULEE RN BATEE, MSCI KIAEZKIREU MSCI # X i 5u kT
17, EEMEEARE. 2016 4 11 H 9 HApWIE AR E GG, I8 478 2 R s R
JBC, 1 T s 2 B I K U T U K2 A . SE TR B e I s RIRZE T, BB MM As K,
I 55 T 4 77 T % < s [ 9 28 DA SE O AR A B T8, MSCT ik B SR i 8 Sz MSCT % i 48
HoEH M. 12 7 15 H, LB DBUESUERBUINE 0. 25%, fFa g Bl Rime &k
At 2 e i3 B O TR AU 32— B4R Tt 1 i 38 B AR 36 Sk DURR 2 3k I8 AL B 3500

e HIIA], #5H8 MSCT ik B SX 4R #dae 36 so it fir ik 5. 32%, MSCT Hr i e $u% £ uit-tir
Bk 8. 58%, THAEFE L HE Mk Bk 0. 39%, B &Nk 13 nih-t ik 8. 14%, 47 158 [H [ £
Wzt B 717 AR AL R H A E 7 R A 0 [ [ it A a0 ) TR T 22 A 42 MR
FEITFRB LK 3. 63%. Hr i b B B v AR T IR I 24k, b B G SR OR B HIEAS P R i
AT Bk 38. 93%, % H7 MICEX #8835 A Mt fir ik 26. 76%, E I 32 R T2 R IR B0 S A4 1
FEIIRZR, Nifty $REHA T K 3. 01%. MSCT Hh EHEH A E3A M Nk 1. 38%,

PRIBC T Iy 2016 52 258 < Rl A A T 3 B RE R AE 4 3R - E i iy h R IR 96 5, AR 4R 3L
AR 0. 39%. RSB IEE IR B T RSB P NIRRT DL, RIS AR
FIEE BT . 184 AH O O e 8eas a2 A Friloe, (i 2015 4E5K 9 139. 75 mi T FF 4 122. 35 £
AT AR O, SRR . BEIREHE . REVEAR PRIV, 7o) B i 1EL A F5 4 20. 63%.
17. 86% 1 13. 88%; Lt K FHEARBER IR 5, 70 0l Bl e fE A= 45 %4 15. 83%A11 7. 83%.

ARG T 2016 FAER T ARG _LORFF RIS E O, IS 2 BRI B L2 .

&
S
b=
=
=N
b=



7 i K ROE T ER 5 2016 SR AR

4. 4.2 REWANESHISRIA

ARG, ALK N9, 63%, WBTLLEIEMEIE %A 6. 92%.
4.5 BEANXNERET . IEFTHEATVES MR ERE

2016 £ AT G TT4E, PR LR, HHYMAERR, MSCT AFRIGHL MSCT H7 % 17
GIREIRIAG T35 AR LSRRI BB, B 2017 4F 2R, W5 Tk HOYIR 7653 K ¥,
T3 TEHE R TF V8 4 B 0 i 30 BT 2 1T 370 5 17 9 97 3% A i Py 98 Sk b ZE A B 1
20 F IR RICK A FTRES, T 470 24 B A0 3 B4 et s 0 10 D IS 3 ) Sz s S ot A R 3%
e B F TR . 2017 4R 440K, £ EHEURIIBCIE R, 5 E T 46 5 R IR
RRARA],  PL K % 32 SR [ 58 3 R T A T s S8 AN E P e T AT IR B R ARG AR
EA R E T, AEREAKACE Sk, SR RIS TR AR . B e A R R 3
R, A AT FRATO AR T 2017 SE AT S HEAEM, (FRHH AR 35537 24 11 3 [
55T I 0 M R IR R L % 57 5% B DA e 8 AR T 7 O R MR AL P 5483 . BRAVTAUAT 2017 4E474R
T BN T AR S, TR L b e A A PR 7 A . BRATIN T8 T 5 2017 4R £

L2 T 48R 5038 g SR (D L BB TR S R S s i i 3 RO A 5

Rk, AREEBH B HE VG TGS, EHB. 2P, KB R R9R 50
AR .
4.6 BEANREHNESAEEF G

AR EE M S AR S HUE fSE g B RIZ0E, ASE G BN RAZ O HE N . rp [EIE I 2 A
RN E MHE G B R TAEIZIE, W RGP RA R A BT (58 . AL S IEE ARIE 1
P ESRBAT M E S HETT B STE . S THIHEE S5 I e A e B 3 B W 1 E A AR ALAE
0. 25% A B XS IR ARG B . (Bt R S HUTE B R R B I Bk . e ik
FSHUVHZ IR L & R 2 SR BUE M k5. Horh, AREEHENN TR E TN SO, &
ST ST E TARREASAT L TINN, HE N R ERER S 2B, DHC e . Bra e ssim
G RS B S SOS R R R s A A . Hodr, B =2 UL B AR 10 4R L
ek al, HEARE, G S KTl Reeiln] 2 50 (EREUATEAR
wig, HEASSMAEMS I HRA R AREHA, S5 MRS T Z R T E KA 2w R

4.7 BEANREHAESHEIEH A3
A ERAE, ARSI IEN Y. R PEA RSN LG RE

&l

211 T 336 T



7 i K ROE T ER 5 2016 SR AR

AN 3 A AT S S il e S e i U E ARG T (e, B R
Pie v 1 A3 < A0 (I 0 25 B A7 R B o 0 PE e USSR T, 2R <grle s 7 e B
H BRI BRI T U B R S RS R FRIATIE . el i FR L
12 1R, BRRFE SR 73 IC BB AR T FE Bl i 20 O S o 1 mT (R0 ORI ) 10%; gl 0
Ty it Bl L SR BB S B A N AT e I e 2R BORs B < 20 A BRA H Y
B AUTE B A F N S BT B ARG, RSB il A2
E L. FHEMBUIREN G A MER, MHME .
AR _F3h 7 e SR I DL K B G S BRis (S O, ARl AR G R A 7 BCF 0

4.8 MEMAEBRAN A ESTE NBEE S F ™= E T B
To

&
)
b=
=
=N
b=



7 i K ROE T ER 5 2016 SR AR

§5 FEEANMRE

5.1 MEMINAZESTE NBMTFEHEILEHN

AWEWA, PFEERATROARAF (CUME “AIEEN” D AT EBRKRITIERS
REZR B (LURAR “AdEE” ) IITEERET, MBS QEFRRBEEeER) LHAbAT L
FHNERL R FAFEE A RE, AR TS IEA AT N, TR
RITHIEAT T R 55

5.2 {EEANMEMAERES RS EEMTRE . FETHE. FEIESHRAHR
G|
AAREWIN, AIEE AR GEFRBIEER) A SRIEREM . Fea FAFEE X
MIRE, WA G E BB BHa AT 7 Z MR, MRS R HERTT R S0l
TS e 477 R T 55 DA B B < B T SCSE DT T HEAT TN R R, RRIIA R G BAAF R 2
AR AH 2 4T 9 -

5.3 BEANEAEEREFMEEEENEMESE. BRHRATERERL
A PRI AR ERIL el WStk GE: WSS iHRE )
“ERh T RN AR MOREITEARREENA) « RRAS ISR R, AEFA e

&
b=
=
=N
b=



7 i K ROE T ER 5 2016 SR AR

§ 6 HitisG
AFEL 2016 GEAEFEI 5 2 1R 15 2R AGE b R 2 LI 4 FF CRERRE 10 T, 120
SIS B T B AGE R R S (2017) 48 21428 B R LRI IR RS Y |

S AP R T SO b 4
§7 FEMFHME

7.1 BEAMRER
Sib A MRS RIEA E R A TR s i 4
W aEH: 2016 4F 12 A 31 H
Bhr: NRMt

Kk EEEER

2016412 A 31 H

o5

F;:
2015412 A 31 H

B ™

AT 1, 493, 226, 874. 65 30, 940, 798. 11

SiHEATE - -

A ORIE S - -

Rt 959, 429, 262. 59 143, 700, 767. 44

Hodr, BEEa et 953, 920, 840. 62 143, 700, 767. 44

R H - -

g5t 5, 508, 421. 97 -

B SCRRIE SRR BT - -

RaEmR - -

R - -

TN R B - -

JSUSCIE S i 5K - -

NS 380, 719. 57 880. 56

ISR - -

I A R A 3R 60, 462. 58 88, 870. 34

T HE TR B B - -

Hopth 537 - -

&z Rt 2, 453, 097, 319. 39 174, 731, 316. 45




7 i K ROE T ER 5 2016 SR AR

R FEER
FARRPTAE BN R 2016 45 12 31 F
20154 12 A 31 H

AR

T HE K - -
28 P & il 67 f5t - -
fr A &b £ - -
St [ ) 4 ik % 7= K - -
AR Z795 5K 603, 423. 84 16, 841, 720. 47
T ASF BE [ 3K 930, 652, 649. 93 143, 215. 10
INEASHE FE NS 2,661,477, 34 1, 240, 413. 64
AR 2 443, 579. 54 206, 735. 62
JRLASY 5 455 R 25 9 - -
RATAS 5 B H 958, 547. 29 -
LA Ft B - -
LA FIE, - -
JREAS Il - -
T8 JE T A3 B A7 £ - -
HoAh A7 573 416, 453. 86 134, 228. 01
Uilie=are 935, 736, 131. 80 18, 566, 312. 84
IR

S 4 1, 684, 559, 045. 25 156, 648, 733. 07
K53 Ee A -167, 197, 857. 66 -483, 729. 46
BB AT 1,517, 361, 187. 59 156, 165, 003. 61
FURMBT A B ST 2, 453, 097, 319. 39 174, 731, 316. 45

vE: fRE#IEH 2016 £ 12 A 31 H, FE&MEIFE 0. 901 J6, FEE 8050

1, 684, 559, 045. 25 {77,

&
o
b=
=
W
(o)}
b=




7 i K ROE T ER 5 2016 SR AR

7.2 FliEE
S FEMR: ETEBRKRIEEE RS IR RIS
AR 2016 4E 1 H 1 HZE 2016 4E 12 A 31 H

A KRt
- 4 BE T EL B )
o H 20161 A1HE 2011@})% 0
2016 48 12 H 31 H (EE&ERAEZH) 2
20154212 H 31 H
—. A -68, 440, 106. 68 4, 985, 690. 98
L. RSN 1, 331, 556. 13 396, 790. 44
o AFECRLEION 1, 288, 555. 73 104, 751. 23
eI SUION 43, 000. 40 -
LR CFRIE SR A RN = -
SN IR G Rl P U - 292, 039. 21
HoAm AR EIN - -
2. BB (kL “-7 H51) -22, 050, 878. 70 1, 686, 692. 52
Hrp: AR -22,601, 484. 62 2,995, 427. 07
FEH T - -1, 308, 734. 55
(e rand &l - -
L FRIE SR R A - -
Diad Erand &l - -
firE T Bk s - -
JBERUAL 2 550, 605. 92 -
3. AR EA I (kL “-
=) -54, 683, 909. 03 332, 010. 98
4. A (R LL “=7 SIHA) 1,899, 731. 29 1,334, 773. 25
5. HAmYN (kLA “=7 S 1H51) 5,063, 393. 63 1,235, 423. 79
W =, #H 12, 054, 631. 96 2, 353, 225. 14
IS PN 3| 6, 874, 559. 50 1, 240, 413. 64
2. FLE® 1, 145, 759. 80 206, 735. 62
3. BERE T - -
4. X5t H 3,654, 513. 23 767, 488. 50
5. FIECH - -
Horbre S [0 45 R B 7 S - -
6. Atk H 379, 799. 43 138, 587. 38
=, FEAH (THREHLL “-” 5
7)) -80, 494, 738. 64 2, 632, 465. 84
e PTS  H _ _
9. #FlE (&5 “-” SHEF) -80, 494, 738. 64 2, 632, 465. 84

&
EN
b=
=
W
(o)}
b=



7 i K ROE T ER 5 2016 SR AR

7.3 iEEPGEE (FEESHE) TR
S FEMR: ETEBRKRIEEE RS IR RIS
AR 2016 4E 1 H 1 HZE 2016 4E 12 A 31 H

Bhr: ARt
AH#
WiH 2016 4F 1 H 1 HE 2016 4£ 12 A 31 H
Sl 4 R4 ECRE AER AT
— I F ARG (FE iR 156, 648, 733. 07 -483,729.46 | 156, 165, 003. 61

NS GEZSY ST Tgle INE ook
(EAR B A CAIYIA )

—80, 494, 738. 64

—-80, 494, 738. 64

= KRR HEL 5 LN

SR BN E GRE R LA “- 1,527,910, 312. 1 1, 441, 690, 922. 6
7 S IHA) 8 | -86, 219, 389. 56 2
3, 254, 028, 782. 6 - | 2,980, 740, 780. 2
o 1 & I 6 | 273, 288, 002. 41 5
1,726, 118, 470. 4 1,539, 049, 857. 6

2. FE B[R R 8 | 187,068, 612. 85

VU A3 0 2 e B A N 0 i
A 7 2 2 < v A2 2 (TR DR
UL -7 SIES)

Fos IR FH B (R iE)

1,684, 559, 045. 2

167, 197, 857. 66

1,517,361, 187. 5

R AFRERT HEHA
201549 A 30 H E&ARAEMH) Z 2015 F 12 A
JH 31 H
st E S b S SINES A EN RS

— WAVIETE E A G iE) 459, 296, 083. 13 - 459, 296, 083. 13
= AR E RS AN RS
E AR E A= 1) - 2, 632, 465. 84 2, 632, 465. 84
NN B S TR Tl SO -5
SFE RSN (B P -
7 SIHA) -302, 647, 350. 06| -3, 116, 195. 30| —305, 763, 545. 36
Hrpe 1 EEE K 13, 146, 273. 99 486, 620. 38 13, 632, 894. 37

2. FEE B[R K -315, 793, 624. 05| -3,602, 815. 68| —319, 396, 439. 73
VU, AHA RS0 8FA N i
I P A P 1B AR Bl (P Rk
UL “=7 SRR - - -
Ty R F A G (G 1E) 156, 648, 733. 07 -483,729. 46| 156, 165, 003. 61

TR PRE S S5 MR AL 70 o

A 71 BT 4 WM SEIRER B NI AN

>
_
=
=
o=
(O8]
=N
=



7 i K ROE T ER 5 2016 SR AR

HEEFHEANTIN: B/ FEUTERTIA: R =itPL TN 1R

7.4 RRIE

7.4.1 AREHPRAKNSTEOR. it S 8 —HEEHREH— SRR H
7.4. 1.1 TBURZRE KA

AH G ARG IR KA ST BORAEE .

7.4.1.2 &tHETHEEE KU
IS A WA R A ST TR,

7.4.1.3 ZREERNHH
AT G AR AR 15 Y] oA ) ) 2> TE 2 I

7.4.2 Bl

MR B . B KBS R AL (2004178 5 (WS, BEIZK LS E /K Tk gR % 5 f & 8L
WA@Y « MAE2008]1 5 (R AL AR RCE T EBERAEERD) - MBi[2016]36 5
T A THEA BB B U@ R WBL[2016]46 5 (O T- 30— D BAf A THIHEST
B OB A SRl A SECRE Y  BL[2016]170 5 (ST SR LAY R LA SR A48 E LU
(RN TR RN D B FAAR DCHE N AN S iR RS2 55 404, E BRI R W T
(1) T 2016 45 H 1 HAf, LARATHEREGT XEEFEA)E TEWHBIENRTEE, AERCE L.
H 2016 4F 5 J3 1 Hi&E, Sl gy e bSO SN ERL . X < [F AT SRR B IR S ik
AR .
(2) HETEESIRAS R BB Z M ON, b R BN S BRSO, 1 IR OC [ Sl X
BOSGEANE AT, BN A PAENCELFL (3 2016 45 5 1 HAT) BUEEFR (H 2016 4 5 H
1 1) BB AESARL B3 8
(3)  H A BT ROUR B BN BRI RS, O R B BE AN T A BB SO B, 2 JIERH % [ ¢ it X
FOSGERANER AT, BB AESC NSBB8 .

7.4.3 KEEHFRER

| B 44K 5AEEMFR

&
b=
=
=N
b=



7 i K ROE T ER 5 2016 SR AR

AT HEARAR (“FMiie”)
T ERAT B A IR AR (R ERAT” )

HEEHN, EEHEHY
HEEN EeHEIN

T EERAT (i) AR A ] (PRI )

BB A

ERIEF B AR A (“HERIESR” )

HEEHEANNBIR . WG

POlAET et A R4 7]

EEEHEANNBIR . WG

R e () AR A

HEFHANBARERIEFN T AR

I EPMEEA R A A B A LN &R
DRI BB BATBR 22 7 FEWARRR
P T EAE EA R AW A YN
P T 2R 9B B HAT IR A HEEEANNT A

T IR IRHRAT 5 P IR b 553G B P 4% — IR Mk 2% T AL

7. 4.4 AW EHHRBETAR S

7.44.1 BEXEKT LS RTHITHZS
ARHE G A 1P B T P T LU R AT I Iy 52 5 MG AT K28 5

7.4.4.2 KRBT R
7.4.42.1 EE&EHH
Bfr. NRMJT
A5 2%1#;?5?;5?(%
BA 20164£ 1 A1 HE N
2016 4 12 5 31 A (EEARAEHH)E
20154 12 A 31 H
AR AR 1 e NS AN A PR B 6, 874, 559. 50 1, 240, 413. 64
Hodr: AT ENIM R 44 3 134, 040. 25 83, 737. 26

e SOAT RSN A A R EE AR AT — H S AR E 1 S0%HIER R iR, B H R
WESAAK, %A HitEAR:
H AR = A0 — H I 45 7213 E X 1. 80% / M4 RKAL.

7.4.4.2.2 REFEER

Bfr. NRMit
A3 ijfj)tﬁh ﬁ:sﬁ(:EJEl
BiH 20164£ 1 A 1HE .
2016 4 12 A 31 A FEE&EAFEERH) E
20154 12 A 31 H
AR AR B A NS AT AR B 1, 145, 759. 80 206, 735. 62

T SOREEEFTE AT ERAT IOFTE ST — H 2R & 507 1A 0. 30% I SR ite, 1BH Rt

2019 T 336 T




7 i K ROE T ER 5 2016 SR AR

FHAK, %A HitEARXN:
HIGE =81 HEEE 7 15E X 0.30% / HERE.

7.4.4.3 5RBFHETRT R R F (5 R 5
RIS AR A W R AR AT B A 1) R S S By AT ERAT 18] R T S B i 2 (B Rl E) 22 5 o

7.4.4.4 ZREFTBRBEERES BN
74441 MEHNESTEANCHBERFRERELSZSHENR

3] AT A
2015 4£9 A 30 H (#E&
RH 2016417 1H= SRERA)E

2016 £ 12 A 31 H

2015412 A 31 H

B A FERH A S 03

20, 007, 444. 44

20, 007, 444. 44

A PR 5L 3

20, 007, 444. 44

575 S 8] ER U/ SR S A

5, 550, 005. 55

75 S 8] PR3 A2 2 13

ol A S TRV (B / S R

T AR T A 12 e 0 B0

25, 557, 449. 99

20, 007, 444. 44

AR T A 12 e 1 B
i B G B A L)

1.52%

12.77%

T S EHE NGRS THYIE RIEAIE G 105 5 AR 08, S RISy
0. 10%.

7.4.4.4.2 REWRBRESEEAZ S HAN KB R A EESHHR
TAFE G AR S A BRI & BE N CAAME) HoAth SC BT R IR A FE 4,

7.4.4.5 HRETTRE FIRATAAECRBUR 317 A B BN

Bhr: NRmo
i o 885 0
B3y 201641 H1HZE
(EEAREHA) R
L FR 2016412 A 31 H 2015 42 12 A 31 A
HRRB ELEVIRSYION AR KRB LR R
[ R AT 1,423, 007,898.35 | 1,156, 993. 68 3, 882, 286. 97
HHAER A 70, 218, 976. 30 27,058, 511. 14
&1t 1,493, 226, 874.65 | 1, 156, 993. 68 30, 940, 798. 11

T ARG RT3 S FUE AP EBAT A R B NP IR IRE, fd AR

2620 T 336 T




7 i K ROE T ER 5 2016 SR AR

L E R

7.4.4.6 AESERHPNS5RETAHIESF K HL
AT A WP B T T LSRR AE AR T P9 2 5 R 5 7R B R UE S

7.4.4.7 HASRERAE 5 S0 i B
RIS AR W N b4 AT B 3 ) e HoAth SC B RS Z) S I

7.4.5 FESECER
AR HE 4 A A 3 P R PEAT R 4L

7.4.6 A (2016 £E 12 A 31 H)AREERFE NREZIRIES
A FE G AN IR R R U@ 52 FRAE SR o

§8 WHEAEWE

8.1 WIREEH™HEHR
SRR ARMIT

34 M B
Jr5 =] &5

IEEH %)
1| AR 953, 920, 840. 62 38. 89
L il 953, 920, 840. 62 38. 89
FHESEIE - -
e - -
Bt EFE AR - -
o PEEHTE - -
3 | BEW R IR 5, 508, 421. 97 0. 22
Hrr: iz 5,508, 421. 97 0. 22
B SCRHIES - -
4 | SRATAE AT - -
/\EP! ﬁ/ﬁﬂ — _
Ll i _
HHAL - -

&
=
b=
=
W
(o)}
b=



7 i K ROE T ER 5 2016 SR AR

BUIE

5 | RARE e
i

}.LL

Lo SRRl ) SN IR e i %

NN
~

6 | LMl LA

7 | BATAE RS H A e A1t 1, 493, 226, 874. 65 60. 87
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€:i} (%)
X)
1 | CNOOC Limited HEVGFEAME | 883 HK | AHERS | | 12,800,000 | 111,062, 361.60 | 7.32
NG S
2 | Hong Kong Exchanges | WA RAH | 388 HK | HHEX | FHE | 600, 000 98, 324, 539. 20 6. 48
And Clearing Limited A BRAF Vil
3 | China Petroleum & | "PEAWMALTE | 386 vk | &L | FE | 17,500,000 | 86,096, 587. 50 5.67
Chemical Corporation AR AF Vil
4 | China Overseas Land | MEEINKIESR | 688 HK | &L | FHE | 4,000, 000 73,528,722.00 | 4.85
And Investment Ltd. PR A ] Vil
5 | Citic Securities | TEUEFFKMA | 6030 FEE | HE | 4, 500,000 63, 438,649.20 | 4.18
Company Limited PR A ] HK Zy it
6 China Galaxy r [ RV HIE 25 i 6881 | W | HE | 10,002,000 | 62,538, 754. 25 4,12
Securities Co.,Ltd. B RAR HK S
7 | Haitong Securities | MHEIEFBARA 6837 | w#EAZ | HE | 5,000, 000 59, 484, 915. 00 3.92
Co., Ltd. RN HK o Fit
8 China State TEEFERE | 3311 | FEZ | TE | 3,600,000 37, 354, 737. 60 2.46
Construction HERA A HK 2 B
International
Holdings Limited
9 China Overseas Sz SCikey 2669 | wWEAZ | E | 30,000,000 | 35,690, 949. 00 2.35
Property Holdings FRA HK 2 F
Limited
10 | China International | "MEER&ME | 3908 | &R | HE | 3,600,000 35, 358, 191. 28 2.33
Capital Corporation A BRAF HK Vil

Limited
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8.5 AN B H A& HERZS)

8.5.1

RSN S YIRS B 5+E 2%ERAT 20 4 B B 4

SRURAL: AR

JG
Fr o I < R
AGEZNES'9) Y S S YN X
= AL (%)
1 Hong Kong Exchanges And 388 HK 115, 648, 806. 02 74. 06
Clearing Limited
2 CNOOC Limited 883 HK 113,703, 278. 61 72.81
3 China Overseas Land And 688 HK 95, 659, 420. 04 61. 26
Investment Ltd
4 China Petroleum & Chemical 386 HK 86, 305, 415. 84 55. 27
Corporation
5 Citic Securities Company 6030 HK 76, 151, 922. 25 48. 76
Limited
6 China Galaxy Securities 6881 HK 70, 442, 494. 04 45.11
Co., Ltd.
7 Haitong Securities Co., Ltd. 6837 HK 63, 160, 810. 73 40. 44
8 China Vanke CO., LTD. 2202 HK 42,944, 331. 55 27.50
9 China State Construction 3311 HK 41, 281, 158. 08 26.43
International Holdings Limited
10 China International Capital 3908 HK 40, 443, 379. 57 25.90
Corporation Limited
11 China Overseas Property 2669 HK 39, 248, 637. 92 25.13
Holdings Limited
12 China Unicom (Hong Kong) 762 HK 39, 046, 904. 79 25. 00
Limited
13 CITIC Limited 267 HK 36, 645, 539. 76 23. 47
14 | China Resources Pharmaceutical 3320 HK 35, 658, 526. 28 22.83
% 24 T 336 1T
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Group Limited

15 China Communications 1800 HK 32,922, 908. 72 21.08
Construction Company Limited

16 China Telecom Corporation 728 HK 27, 390, 102. 82 17. 54
Limited

17 | Chongging Iron & Steel Company 1053 HK 27, 344, 315. 01 17.51
Limited

18 China Oilfield Services 2883 HK 26, 577, 595. 58 17.02
Limited

19 Gf Securities Co., Ltd. 1776 HK 26, 351, 507. 15 16. 87

20 Shanghai Industrial Holdings 363 HK 24, 350, 382. 92 15. 59
Limited

21 | China Merchants Bank Co., Ltd. 3968 HK 20, 320, 247. 81 13.02

22 China Life Insurance Company 2628 HK 17, 871, 666. 04 11.44
Limited

23 China Mobile Limited 941 HK 16, 309, 712. 56 10. 44

24 China Shenhua Energy Company 1088 HK 16, 055, 868. 71 10. 28
Limited

25 Zhaojin Mining Industry 1818 HK 15, 762, 798. 60 10. 09

Company Limited
26 MMG Limited 1208 HK 12, 855, 348. 13 8.23
27 Citic Telecom International 1883 HK 9, 875, 720. 49 6. 32
Holdings Limited
28 PetroChina Company Limited 857 HK 9, 228, 636. 43 5.91
29 | China Communications Services 552 HK 8,571, 373. 46 5. 49
Corporation Limited

30 Zijin Mining Group Co., Ltd. 2899 HK 6, 215, 164. 27 3.98

31 | Jiangxi Copper Company Limited 358 HK 4, 366, 868. 78 2. 80

32 Barrick Gold Corporation ABX UN 3,708, 551. 52 2.37

Ed

25 §i 336 11




7 i K ROE T ER 5 2016 SR AR

33

Cosco Shipping Energy

Transportation Co., 1td.

1138 HK

3,399, 389. 18 2.18

e 1o ARG L EIEZRAUE R AT i i A .
2+ ERANEHE G EXERRA BT Bl PR BB RATREE RS IR, SEAE

i1

oR}

B2 RS il A B R LRSS B ) 351, ANBREMI R A 5 9

8.5.2 R iHEH SHHE H IR & B 1$H 2%EAT 20 42 A B3R B 40

SR NIRRT

Jt
o I3 < 1%

53

. AGIEINE 9] ARG | AR S e X E=a ]

- (%)

1 China Vanke CO., LTD. 2202 HK 48, 006, 433. 47 30. 74

2 Gf Securities Co., Ltd. 1776 HK 25, 316, 721. 82 16. 21

3 China Overseas Land And Investment 688 HK 25, 181, 970. 51 16. 13

Ltd.

4 China Mobile Limited 941 HK 23,910, 503. 05 15. 31

5 Zhaojin Mining Industry Company 1818 HK 20, 240, 395. 40 12. 96
Limited

6 China Life Insurance Company 2628 HK 19, 151, 945. 63 12. 26
Limited

7 China Merchants Bank Co., Ltd. 3968 HK 13,789, 071. 20 8. 83

8 CITIC Limited 267 HK 13, 238, 306. 56 8. 48

9 Jiangxi Copper Company Limited 358 HK 12,618, 577. 76 8. 08

10 Zijin Mining Group Co., Ltd. 2899 HK 12,172, 961. 59 7.79

11 CRRC Corporation Limited 1766 HK 10, 749, 258. 39 6. 88

Ed
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12 Shanghai Industrial Holdings 363 HK 10, 243, 034. 94 6. 56
Limited
13 First Tractor Company Limited 38 HK 8,218, 974. 29 5. 26
14 Luoyang Glass Company Limited 1108 HK 8, 154, 915. 97 5.22
15 China Communications Services 552 HK 8,011,945. 14 5.13
Corporation Limited
16 China Overseas Property Holdings 2669 HK 7,968, 848. 26 5.10
Limited
17 Huishang Bank Corporation Limited 3698 HK 7,737,257.98 4. 95
18 | China Telecom Corporation Limited 728 HK 7,150, 714. 88 4.58
19 China Minsheng Banking Corp., Ltd. 1988 HK 6, 729, 199. 21 4. 31
20 | Zoomlion Heavy Industry Science And 1157 HK 6, 539, 236. 14 4.19
Technology Co., Ltd.
21 China Unicom (Hong Kong) Limited 762 HK 6, 445, 140. 44 4.13
22 Citic Securities Company Limited 6030 HK 6, 385, 838. 31 4.09
23 Hong Kong Exchanges And Clearing 388 HK 5, 688, 440. 94 3.64
Limited
24 China Taiping Insurance Holdings 966 HK 5,167, 187. 05 3.31
Company Limited
25 Kunlun Energy Company Limited 135 HK 5, 134, 822. 88 3.29
26 China International Capital 3908 HK 4, 985, 420. 67 3.19
Corporation Limited
27 Cosco Shipping Energy 1138 HK 3, 308, 249. 27 2.12
Transportation Co., 1td.
28 Barrick Gold Corporation ABX UN 3, 265, 974. 50 2.09

T 1y At UL RIS R 2 b7 A0hS .
2. LHESE gl BRSNS B, EANIE. RAT NIRIE L AT BRI R, i
AL A A (A AN R LRSS B 8, ANHBREMIRAC S T .
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F ARG (e HE G AVININIEL
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1 XS1514052585/HSBANK 5 1/2 12/29/49 8,000 5,508, 421. 97 0. 36
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11.6 BEEAN. TEARKRLEEANRZEESLTEFHER

AN, RN FEITE N SR SUE F GRS T IR B a3 .

11. 7 ZEM RS AT 5 BIHIA R R
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I RUESF 1 958, 547, 238. 33|  59. 77% 958, 547. 29 49. 95% -
First Shanghai - 197, 453,829. 50  12.31% 257, 185. 96 13. 40% -
Securities Ltd.
China Merchants - 157, 402, 251. 47 9. 82% 157, 402. 25 8. 20% -
Securities (HK) Co
Ltd
China - 97, 689, 641. 48 6. 09% 376, 140. 96 19. 60% -
International
Capital
Corporation Hong
Kong Securities
Limited
Morgan Stanley - 94, 315, 050. 97 5. 88% 53, 236. 19 2.77% -
Asia Limited
Goldman Sachs - 51, 375, 980. 64 3. 20% 69, 686. 00 3. 63% -
(Asia)L.L.C
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Ltd.

China - - - - - _ _ _
Merchants
Securities (HK)

Co Ltd

China - - - - - - - _
International
Capital
Corporation
Hong Kong
Securities

Limited

Morgan Stanley - - - - - - - _

Asia Limited

Goldman Sachs - - - - - _ _ _

(Asia)L.L.C

BOCI 5, 425, 360. 00] 100. 00% - - - - - -
Securities

Limited

CMB - - - - - - - -

International

Securities

Limited
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