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A A -1,489,006.73 -1,409,221.62 -2,898,228.35
A 5y B AL 5 7 AR
-260,672.61 419,331.65 158,659.04
AL
Forp: B HIEER 5,196,334.04 -2,683,748.61 2,512,585.43
B HI R -5,457,006.65 3,103,080.26 -2,353,926.39
A HA 53 B - - -
ENPR 7,857,702.27 -3,646,790.87 4,210,911.40
7.4.7.11 FEEF B
A ARG
EN L AR LT L AR
L H 2016 1 H 1 H#%E 2016 4F 12 H | 20154F 1 H 1 H % 2015 4F 12
31 H H31H
AR BN 9,144.08 20,902.82
SE SAAE R SN - )
FoAth A7 A SN - -
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=R S N ISP 103.97 617.02
HoAh 50.93 360.53
&t 9,298.98 21,880.37
7.4.7.12 REHRBER
Az NRMT
A A AT L]
H31H H31H
S HH s SR AL S 9,009,438.16 77,152,380.42
ol S R B RRAS S A 10,286,719.23 60,800,750.82
SESE R EE A URN -1,277,281.07 16,351,629.60)
7.4.7.13 RHBRFE WA
Tco
7.4.7.14 fTAETRKER
Tco
7.4.7.15 BRI
Bpr: NRMIT
A AE ] ]
TiH
20164F1 H1HF20164E12 431 H | 201541 H1H £20154:12H31H
% ZEHR B P A R IR 2 271,540.53 369,679.34
FE G AR IR U - -
&t 271,540.53 369,679.34
7.4.7.16 AR EREBRE
Az, NRMT
A A AT R3]
Wi H 2%
20164F1 H1H £20164F12 431 H | 20154E1 H 1 H £20154E12 H 31 H
132 G a Rl % e -1,409,221.62 -6,958,410.57
— R -1,409,221.62 -6,958,410.57
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IR P IR B I 55 e 4

BOIF R K4 2016 AEAR

R4t
VPRI BT
— SRt
et e
24T TR
——BUIE 5t
3. A
it -1,409,221.62 -6,958,410.57
7.4.7.17 HABBA
B ARt
i ENEH AR FE AT EE ]
20164E1H 1H £20164£12 31 H 20154F1 A 1H £20154£12 A 31H
2SS CACTE LN 4,169.82 88,963.28
L3 UON 7,622.52 44,436.79
Gl 11,792.34 133,400.07,

TE: 1 A G AL IR] B AL A AL g, T[] B B 2500 N JE <

Y
B

2. ARHE SR B R AN BRI L L G RO 1] 35 Y A O Al HLr 2 HH B S OB ] 5% ) 25%

N I B 57

7.4.7.18 X 5%H

hr: ARG
i ENY AR EE T L A
20164F1 H1H 22016412931 H | 2015417 1H %20154:12 31 H
A2 5y T i 358 5 B 27,261.36 192,105.24
AT 578 5 S
it 27,261.36 192,105.24
7.4.7.19 HAhzk A
hr: ARG
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ENE b A B AT EE 1]
T H 20164F1 3 1H 20164512 | 20154E1H 1H 2015412 H 31 H
31
T2 60,000.00 55,000.00
15 B o - 30,000.00
AT 470.00 780.10
FEHULH 9 248,833.36 198,567.23
it 309,303.36 284,347.33

b
TREUE I SO ST AR TR E BN R FOAR IR BRI T 9%, %80 — H R B 719 EL A 0.02% 1)
FERFEIE, BH R, % ARRHREF T SR T IR V(A RFE)ART

50,000.00 JT»

7.4.8 HAEEM. BrefaMEHEEWK A
7.48. 1A EMH
T

7.4.8 28 SRR HIEEW

BRI SXRB 55 55T 2016 48 12 H 21 HAAT (5T BB e b H ™ T 5 2407 il B e 55 <5 48
ERBOERRIER) (MFi[2016]140 ), ZRBE ™ dhia &SR PR AERIER N BT N, ABE
e B EROIBIN, B 2016 -5 H 1 HEHAT.

IRYEW BB B 5B 55 8 )R T 2007 45 1 A 6 AU (9% T B8 7 dh g (B BB 5% [ (1 ¢
FEIEN) (WPBL[2017]2 5), 2017 5 7 [ 1 H (&)L, BE ™ fia s i ok 4 g E BN BUT A,
PLBEE i B E RN, 12 BT U S E (BB . X B8 7 b fE 2017 4 7 A 1 Hli2
B R R A R EBNBUAT N, REENIEERI, AEMA; COEER, COBENRE
7 i E BN BUE A A (G (B S B A T, B2 7 8 B I R P R A M BB N T 9 ) B AL
WO BRI, B ZBLSS B R A ATHIE . IR BB AR 3 G A A S5 R A HER ) H Ak (0
FIRBLMN LS OR TR o

Ny

7.4.9 KEEFRR

RIKTT A HARIEERIR A
B e A FGEIN EMNEICH. RS
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HLH:

o ] R EERAT ey A PR 2 ) (o R S LR AT ™) BB N, ESHEIN
PR TEA PR 2w (*_ EHEAEIE”) FSEHNRBAR
JEEAR 37 B (S [ ) A B ) YN

. . . B BN BOR it E PR (SRR TR
R AR R 1T I N (R ERATT
R AR R SR ARAT B A PR A B (I A ERAT™) e Py
IV J AN B A PR A ] = FL N /A
_EARBEAR B P () A PR A = FL N TR/

N S B H N R it E PR (SR TR

= {,2|_’\ ivagizen INFH

. S B N BOR it E PRAEEA TR

i Rm&s NH
b EAM LML AR A AE R A

e IR e (e

J.P. Morgan Investment Management Limited ig#g&ﬁ;ﬁiﬁ;;fy%ﬂ)
J.P. Morgan 8CS Investments (GP) Limited %éﬁﬁéﬁfggﬁgggﬁ%)

T 1 IRIRHRAZ B AR I MV S5 E P 4E — AR L 25K AL

2. MRAEWHAERAT T 2016 4F 3 F1 16 HIARATH (LR A A RARAT Bt A PR A 7 2% T 24T et
PRI 5 B P P e I A 1) THRERAT RAT AR I S 55 7= BE ORI AS & I L 482
[ E A UE M VF AT [2015]2677 5 (O T A% e IR AR A FRARAT et A PR 22 =) 1 it [ PSR 1A FR
ANA AT MK F ) e T 2016 453 H 15 H, EEHEFECEM AR LA E &

Py

S
i

WL, SO AT T~ 7.

7.4.10 ARG K LEEE AR FIRBEF R 5
7.4.10.1 B RBETR G HITHITHR 5

T
7.4.10.2 KBTI
741021 HE&EHER
Hh: ARG
ENEH AR FE AT LG A ]
TiH 20164F1 7 1H £20164F12 | 201541 1H £20154F12
H31H H31H
Y A R < N S B B B 139,827.31 279,340.38
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Horbe SO R % 7 dEd 2 36,545.17 63,364.39

T SO RGN AR BRI A P PR w) A BN AR 42 T — H R B 1 E 0.75% )
FEIRER, BHRUERGA K, %A HitRAR ..
H A AR =80 — H R 557 3B X 0.75% / 244 REL

7.410.2.2 EEIEH

A NRMIC
ENH AR E R B ]
A 20164E1H 1H £ 20164E12 | 201541 H 1H %20154E12
H31H H31H
R A R B NSO TR B 27,965.48 55,868.09

TE: SOREEEAUE AP SRAT R ek al— H R & 5 3HE 0.15%FE PRt 5, 12H
FitERA AR, %A HitE A 08
HIEE 2 =R — H 2R E X 0.15% / 45 RE.

7.4.10.3 5REI7HEATHRAT R LT B (& BIW) 22 5
T

74104 HRBFHHRAREESHENR
T

7.4.10.5 HRBTTRE FIRAT AR BB S £ AL B N

ph: NRMIC
EN:Y A B AT EL S 1]
BT A4 TR 2016417 1H 220164E12H31H | 201541 1H % 20154125131 H
HAAR AR ELEIISUON FAAR AR B GEIISUION
rh [ BARAT 1,360,109.14 9,144.08 1,594,591.26 20,902.82

T AREERRATAAF A SIS NP EE BT RE, ZHAT FNEAIR T .

7.4.10.6 AESHEAHINSERBITAHIES KN
Teo
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7.4.10.7 HARSREAS B HTAI VL
T

7.4.11 FESEER
T

7.4.12 K (2016 4F 12 A 31 H) AEESFEHTEZIRIES
7.4.12.1 BRINGHT R YR IES T T RS RREZRIES
T

7.4.12.2 JAREFFA BE I TR Z PR R
SA: AR

BE | BE fE e MR HiRMG HE (BRI & IR ik S
KRG | &K H3 EEGr BH ([ REH) (B) | RESE | HESE |

300104 | SRALM | 2016/12/07 | B K% ~HE 4 | 35.80 |2017/01/16| 36.88 | 8,249 | 394,181.35 | 295,314.20

600406 | [H FL g% | 2016/12/28 | KT 16.63 REn KA1 |11,702 | 196,184.47 | 194,604.26

600654 | H12z |2016/12/14 | E R =HEL | 17.43 KA %1 | 6,000 | 116,047.00 | 104,580.00

000166 | B /5 % | 2016/12/21 HRHI 6.25 [2017/01/26| 6.29 | 9,340 97,725.49 58,375.00

T ARG EE 2016 4F 12 [ 31 HIERRA LU PRI A7 0 3RS T00R] e 7 2 H ORS00 T 2 I
FRERIBEER s ISR AE Il A A ST B RE TR e, 58 B Pt i R

7.4.12.3 JARGE IE EIEAZ 5 HH VR NI 535
7.4.12.3.1 HATH TR IE R
T

7.4.12.3.2 5 Frii 3% 1E B e
T

7.4.13 &R T BEX K RS

7.4.13.1 RS EEBEAZHRLEM
AFE G R A AR AR RIE &, R R E SR 5%, 1% BRAS AR H8 50 i L A
BEEHA, PR SIGSAKEE TREES., MrEsS5TmmgiEd. AESHRENEHT
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[ BEEERR P IR B I 55 e 4R BOIE SR B < 2016 SEAF LR

H BB SRICEE BN G R 4 . AR A H W A8 W 30 P I Y5 0% 2 4 it TR SR AR U =
TR U T KU K T XU o AR 3 < ) ik < B8N Ao XL 7 B ) 2 82 H s 4 RS
DA RS2 ) 42 PR E VB R 2 A, 04 P AR B e B I R 50 ML B P B v 22 TR I 22 R B
B AN 0.35%, FHRERIRZEAEIT 4%, LASEIUN AR 2 IS5 U R B A AU .

NI (0 S BN FRAT A G AR R I B, T AR ST BN IR B
BRI R E RN SR, EH PIREREK, Ao EeE ARSI EES
RIS A (0 B B AN e BN AR AEAZ % A, JF AT S BN T e Ao [RIE B 2 FLA AR
To GEEHR T BRI 28 AT ST BRI XS iA,  JEXE R T Bl
TR VAL AINE,  JFREAT S P AR BN, S it AL 55 R F 2 T M AE I i i S R i B
AR A DARSAZ GRGL A, ST AN S SIS b 55 B 170 PAY 42 ) ) B8 R AT 175 DL AT R vl v B L
flHLE ST OLBEAT R, @ e BTG XU PR 4 53 $5 0 BR A F b 4 R 1R B0 A
B T SRR AR R RS AT M B ARSI PEAG IR A ST BT MBI BT N AR
PRV, FEXF &R HH AR, At RS B 51, 1 A 0 & UG AR R k4T 425,
I P A P

ARG E NS T BB AE R R A2 DR B MR & MEE
FAR . M BEREAZ B AR Sl 55 8 1 1R J ) XU A B SRR A 2R

AN G ) 2 e BRONORT T i i TR 1) A B B 5 ¥R T B R e R M A e B A (KA Al
5 Fob PR A T RT BB R o MEE AT IR AR BE A, P B XRG40 2 F) 7 R P AT b B0 [ S XL 45
RIIEE o TE RN A, IRIEATE TR H AR, Z56He 5™ fria F el TR
RS E B AR B, HHE IR, B SR R R EEANAR S BASRE L, S T
SRR AN KBS HEAT B A AP, JFIEII AN R, R RS % il E AT AR SZ RV N

7.4.13.2 {5 A R
{5 RS A2 FR 2 A Z I R P I 0 TR IBAT G 21 5UE, B B P RIS 2 R AT A
BB 2. SRS BIYIA S SO0, S Bk B 1 R A R A A R XU

AR HE ) B BENAE ST 5 WA 28 50 0 T I RARAIRDLREAT T T8 PP o ASIE e s JARAT A7
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AAFAEASE G FTEAT T E R BART, NS5 28T AR E KA E K. AL S
JITiEAT B22 5y P LA FEIE SR B 45 55 IR TUE A R N SE 5 06 T 58 BRAIE IR SS O OITE 55, 3 240 U
FTRETEIR D

AR 4 R BN OL A XUBG BRI RS, e #5088 A E T SR 0P Al R IE I A AT
NS AR, Had i B B 58 RAr B0 P XU

12016 42 12 H 31 H, AEERFFAZ G HEMGFF 52015 4 12 H 31 H: [F).

7.4.13.3 fahik R

TR PR A F i < 7E JEAT 5 < A 5 O 1 S5 I 38 B B8 B A R A KUK . A B iR 3 T A
B —J7 TR E T 5 S AR N\ AT BE I RIS [ A R, 51— 5 TR B T3 S it
15 5 T 4 AN SR T 11 A 1 28 300 PR e 5 P 5 9 0 o T DIG v 7 T 3 L IR 2B sl O 1500 DA B A
F& LI

BT SUATIE (] BE G ROl RS, A3k < A 0 < TN R AR 5 < 1 R A [ 155 DL EAT ™
M P IF PRI BN L K, PR PR B BB & I RISk T 5 UL IC . AL Gy 2k < BENAE
e A RPE T ESURI &K, ZUEAEARE R OUT I8 E] A AR EEDT 3, P RO D e A
R ITBN R KU, A PR BRI e AR 2

BERT BT i A AR BRI UL, A 5 < 0 2 < T NG o 0 ST ) IR 5 B 1 T B0 s P L
BIER, XPahVESR bR BEAT S SR AT 73 A, AR SRR bR A A a7 AR Bl RE
JIGEEARPR . A P ARLRE B BB i L A5 DL R G B2 BR A A P 58 A LE AR 45 . AR G 4%

WK AR AT RICEE T E AR I 0 HER 10%, HAREESHAEeREeE N EH
(R HAD IR S IE R A — KA B AT FRE S A I IZAE S 10%. AT G 7 RHR /ISR EUE SR 5T

Sy T, RUEEREE 7.4.12 TR 7> 5 G B0 il N S BR A RE B AR ALAN, R
B REMR R AR GRS E AR EEE, DaMnoan 2. ok, ARGy 32 E
SR T E AN R R SRR AR K, H R IR — OIS B A G R 505 A e e .

T 2016 4 12 F 31 H, AEE G HrRH K 28 Gl 7610 & 20 20€ 2 H 08— H L HANE
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S TG [ A A (O B A ) T ] 7€ B H HASTES,, TR T A 3R 9 R 3 B 45 2 213

Pl

7.4.13.4 TR

T 37 DS A A1 2 4 P R il T L ) 2 SO B BSOR SR e 2 DR P Ak T 37 25 S0 % DR 2R (K A2 3 T
RAEBE RIS, BRI FR RS AN XU AT A A % U o

7.4.13.4.1 FIER K
2R ARG A2 45 G il T LA 2 o M BRI I 5 32 T 3 R SR AR B i e AR sl i XU o ) SR sk
S T H YW IG BT iR R BT S BN O E R RS, R R R S R T R IR

AN S 300 11 45 RORR A T 37 0] 2 R A7 B X AROR B g 5 1 XU

A 4 PR e 4 BN DX AN B < T e PO AR R SRR PR 1 BEAT A%, DRI R AL B A
JRE TR R AR R AT R

AT A SRR i 5L A i AT
AR KRR BE_EISL TR 2 AR o A SE A A 2 BURE B8 7 EON AT 773K

B AP PRIE S .

7.4.13.4.1.1 R XKD

PRI AR 3 < (RN

grE s e
LS AT

Bhr: ARt

AHIAR

3MAN SNMHELE 1E54 54 B ik g it
2016 4£ 12 A 31 A
=
AT 1, 360, 109. 14 - - - - 1, 360, 109. 14
SEEN G 387.03 - - - - 387.03
AEHRIES 1, 553. 90 - - - - 1, 553. 90
2 oy M A R s - - - - 18, 406, 918. 92 18, 406, 918. 92
IS @I)SN - - - - 294. 08 294. 08
RIS F R - - - - 4,139. 63 4,139. 63
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wrEai 1, 362, 050. 07 - - - 18,411, 352. 63 19, 773, 402. 70
fff
JLAS I8 [ R - - - - 44, 798. 34 44,798. 34
IVZERESEYNGiF] - - - - 12, 680. 60 12, 680. 60
R FEE 2% - - - - 2,536. 13 2, 536. 13
R4S 52 5 3% F - - - - 5,264. 74 5, 264. 74
Hofth A7 5% - - - - 110, 103. 80 110,103. 80
SRR - - - - 175, 383. 61 175, 383. 61
FRGUREERR D 1, 362, 050. 07 - - - 18, 235, 969. 02 19, 598, 019. 09
LEER

3MAN R EPE: R 54 B ik g it
20154 12 A 31 A
=
HATAR 1,594, 591. 26 - - - - 1,594, 591. 26
AEHRIES 13,093. 74 - - - - 13,093. 74
2 oy M A R s - - - - 21, 219, 088. 84 21, 219, 088. 84
ISLhgilbss - - - - 328. 00 328. 00
RIS F R 258. 45 - - - 15,512.79 15,771. 24
wrEai 1,607, 943. 45 - - - 21, 234, 929. 63 22, 842, 873. 08
ffi
JLAS I8 [ R - - - - 59, 637. 90 59, 637. 90
IVZARESEPNG{F] - - - - 14, 353. 98 14, 353. 98
RIATHER 9 - - - - 2, 870. 80 2, 870. 80
R4S 52 5 3 F - - - - 11,215.51 11, 215. 51
Hofth A7 5% - - - - 86, 386. 86 86, 386. 86
il isyie - - - - 174, 465. 05 174, 465. 05
FRGUREERR D 1,607, 943. 45 - - - 21, 060, 464. 58 22, 668, 408. 03

T R AARIE ST KAAGIIKTME, F 18 E L UE AR 3 E0F E fr H 80800 H A

T
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7.4.13.4.1.2 F|ZR KRS Y BB 43 BT

T 2016 4F 12 A 31 H, AEERFFA L HMEGRIFHT(2015 4F 12 A 31 H: [H), HLdimFz g
B0 T AR KL 4 B B G E RS (2015 4F 12 H 31 H: ).

7.4.13.4.2 SMNC K
AN IR 2 18 4 ik T =LA 8 Fe (B B SR BN & i e R ANV R AR Bl i R AR Y S R . A FE 4
T % 72 e At UN R TR H Ay, IR b T8 B R AN KUK

7.4.13.4.3 FARMHE XS

HCAbA M IR i 2k < i R < i T B 1) 2 FR (i BOR SR B e 2 R Bk T 3 A SR AN MLV 3 LASK
T S s DR 3R AR B i A AR B B B XU o A 3k 4 2 BB THIE SR A2 5 BT L T BARAT 8] [ 17 3758 5
(RIBEER AN BT W ) FEAL A RS R T BN UIE SR A AT Ao B 5 48 s DL Ry R 2 T R 52
B AT REARYR T UL T I BRI B R

AN IR R &, RN R RHIRITNE, AL IR BAE AR A8 b i 3k e B A 4
WAL Ao HEB PR R 4R Bl 1558 A R AR b (4 B30k e S FL A (AR Bl T AT AR IS T 3 o [
I, AN IR AREVE BRI BB BT LEBIRR ] A IRE AR B 00 . BB R A8 Al, Xk e fi
WA EBEATHN R, DAORIESE S0 AU E I KR 5 HR A3 4R] Y 1 B IEAH DG AR R IR 22 /MK o

AT it P BT A A ) 3 B PR AR A AN A XU, o AR G P B 2H 5 P BB SRR B LB g 3 2 B 7
(Y] 90%-95%, LB T~ IR B A 55 ST Ha BUSe 0 A 46 38 B 7 IBE ) 98 7 AMIR T IR BT 1) 90%.. A
B BT I i B AR — 4R LN INBUR B MK T2 e 58 779HE 5%. MAh, ARLE ety
BENEE H XA S TR A HE TR As S M %, 2 s 2 Mg BOE L et AT MR R, A1
VaR(Value at Risk) b5 &AM 1A 5 < T ik (K398 72 0 XU, R I ] ST U AT BRER AN«

7.4.13.4.3.1 FHAbM#E RO
SHRAL: NRMJT

AR AR
i H 2016 % 12 A 31 H 2015412 A 31 H
ARME h 34 N RE R
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AYREE AP
15 Lt A3 {8t
(%) (%)
A G P R TR — R AR B 18,406,918.92 93.92 21,219,088.84 93.61
A G PG b P — R G AR Y
L oG % — e R R
ATAE R B 7 — BLIEFR Bt
At 18,406,918.92 93.92 21,219,088.84 93.61

7.4.13.4.3.2 FCARA A XU O RURR A 43 BT

R B FRIEYH 2% IR 25 A S R B LA M HoAth T 3778 B AR ERAAR
X P Ak H 2 & % 1 E
Emea (AA. ANRMIIG
AH 2 XU A 5 1) A8 5 PN AERE R
I 2016 %12 A 31 H 2015412 A 31 H
1.+ IE V9% AR 45 404G 4
BT 5% W%y 104 W%y 120
2. HRIE T 7R AR 45 A e
BT % 5% /%) 104 /0% 120

7.4.14 BB TEMBMHr & THRR T E UK HARE R
1) ArihE

(@) &#TEAROHMETTENTTE
N AT RECRPTERR, B A SR E TR 5 B 2SS AT 1 R
JEDRIE -

2 MRS B TR R T3 ERZ B R
BRI BRER — RN B A M 9% 5877 B0 5 B HR BRSO R A
SRR AT B AN AT L A

(b) FFEEMILLA RME TR SR TR
(i) FEXRERIAENRMME
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T 2016 4£ 12 A 31 H, AEEFHFE LA RME TR H LB N S PSS =g T
B ZIRBIRBUN 17,754,045.46 76, J& T3 2 IRIIREUN 652,873.46 6, LI T 5 =2 IRIMREI

(2015 4F 12 H 31 H: 55— 21X 19,905,591.61 7T, 5 — 21k 1,313,497.23 7T, L)@ T 5 = E IR A 50) «

(i) S ERTEE K IER E AR S
XFUESRAE 5 B LW RIBCR 4 OUE RS U R 52 5 AN S R (BB ER 1 N 152 5 AN ER)
BB TARRTFRATERG I, AReA S TEMH 225 KRR H IR 325 A% BRI A K RS 1
[ALREAR SRR 0 22 FRAMEAUNER — JZ K AR it (B B8 o R AN T DL A BN T2 Fe i ELHG
SUMARESE, B A SRR SO L 25— )2 G 2 5 = TR

(i) H=JRIRA SHERBUNA AL B 40

() FAEFFEMUA RMMETER SR TR
T 2016 4 12 H 31 H, AEE AR FFH ARSI LA o E T E R & fh 5 7= (2015 4 12 H 31 H:
).

d)  AUARMMETEREHR TR
AL SEUHME T B Rl B A 465 32 B GO EL Al e it KT OE S 2 fe

EMHZERN.

(2) R feirEsh, BEG iR B AL &0 7 2t U ) Hofth 5 2250

88 HWHEAAHE

8.1 JARESH ™ HE KR
EA: AR

G
F i H G0

FIEEB (%)
1 TS ar 18,406,918.92 93.09
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Hope R 18,406,918.92 93.09
2 ] 5 WA e 5 % - -

Hrr: fiip - -

B FFUESR - -
3 el ks gty - .
4 SRbATAE I - .
5 TN IR A x5 e - -

Horre SEWT = Y SN IR 6 Rl

e . .
6 AT B &AM a1 1,360,496.17 6.88
7 Hopth % 15155 7 5,987.61 0.03
8 Hit 19,773,402.70 100.00

8.2 MIRZAT WA R ER T AS

8.2.1 FEHH B WIARILAT W RN R B AL &

SRERA: NIRRT

- e S AR |- |

vz ATk N RME
Eefl (%)

AR AR dL sl ) B
B Rk | _
C |l 7,202,437.00 36.75
D [|HJ1. # . B BOKAEF RN i B
E |[&Fk i B
F b REE 1,423,842.03 7.27
G |Xilizki. OfEAHEEOLY ) B}
H {8 FE Ok 35,352.00 0.18
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I B R BAAE BRI S5 3,737,186.16 19.07
J R 3,687,291.79 18.81
K |l _ -
L [FLETAIRE 55 R S5 657,968.70 3.36
M [RHEOF TR A RS ] )
N KR PRS2 a8t i B 583,393.54 2.98
O |mRMRST. BEAMHAAR S ] )
P |HE - -
Q |BAEMALTAE 92,690.00 0.47
R [3Cfb. fREMGRER 986,757.70 5.03
S |&& i ]

&t 18,406,918.92 93.92

8.2.2 BURHBL B WIARILAT W RN I R B AL

ARSI AR AR AR BRI L

8.3 JIARI A FAMME b EeE 3™ 5HE L R/ N B BT B R 3R A

SARAL: NIRRT

o B G
Fe | REAE JIE B A4 R HE(K) A RE
HLBA1(%6)

1 600519 DYMERS 3,048 1,018,489.20 5.20
2 600887 BRI A 53,856 947,865.60 4.84
3 601318 Hh [ 22 17,218 610,033.74 3.11
4 000858 TR 17,245 594,607.60 3.03
5 600276 P Fif PR 24 11,348 516,334.00 2.63
6 600050 HH [ i 67,938 496,626.78 2.53
7 600518 RESE 2l 23,922 427,007.70 2.18
8 002304 FEIT A 5,574 393,524.40 2.01
9 601166 POlVARAT 21,359 344,734.26 1.76
10 600016 AT 37,938 344,477.04 1.76
11 002024 BT 29,789 341,084.05 1.74
12 300104 SR 8,249 295,314.20 1.51
13 600036 FARRAT 16,580 291,808.00 1.49
14 300059 RITWE 17,160 290,518.80 1.48

2 46 D13k 56 T




AR IR IR S U SR I SRR B & 2016 SEAEE AR

15 000538 LM HEZ% 3,710 282,516.50 1.44
16 300070 KR 15,064 263,921.28 1.35
17 601328 S IERAT 43,863 253,089.51 1.29
18 600637 RITBHER 10,615 247,329.50 1.26
19 000503 YT 2 1 5,748 241,703.40 1.23
20 600000 THRHRIT 14,139 229,193.19 1.17
21 000423 AR BT ] fig 4,177 225,014.99 1.15
22 600535 K+ 5,317 220,602.33 1.13
23 000568 FINEE 6,484 213,972.00 1.09
24 002739 Tk Bk 3,800 205,466.00 1.05
25 600030 S IESR 12,769 205,070.14 1.05
26 300017 WA 1 B 3,754 201,251.94 1.03
27 000839 W5 %% 21,400 196,452.00 1.00
28 002230 BRI K 7,251 196,429.59 1.00
29 600406 FH, 7 I 11,702 194,604.26 0.99
30 601169 JE AT 19,720 192,467.20 0.98
31 601288 FMVARST 62,029 192,289.90 0.98
32 000895 R R 9,181 192,158.33 0.98
33 600415 /INTE 21,834 188,864.10 0.96
34 600196 SRR 8,125 188,012.50 0.96
35 000069 SEHFIR A 26,668 185,342.60 0.95
36 002252 st 8,014 185,043.26 0.94
37 600570 fH A BT 3,896 183,657.44 0.94
38 601607 iRy 9,266 181,242.96 0.92
39 600739 ST IPN 9,910 177,983.60 0.91
40 002065 IR 7,461 173,841.30 0.89
41 600867 BUARE 7,700 168,861.00 0.86
42 601888 Hh [ [ iR 3,889 168,782.60 0.86
43 002007 1B W) 4,487 160,410.25 0.82
44 600398 TR 2 K 14,342 154,750.18 0.79
45 000876 el 19,140 154,077.00 0.79
46 601398 TRERAT 34,624 152,691.84 0.78
47 601933 TN T 30,952 151,974.32 0.78
48 300027 HEiE L 13,463 148,093.00 0.76
49 600153 AR 13,585 145,359.50 0.74
50 300315 HmRH 15,665 144,744.60 0.74
51 000963 HRIEZ 1,974 142,266.18 0.73
52 601601 EEIE NS 5,096 141,515.92 0.72
53 600959 WY SRS 12,430 140,459.00 0.72
54 600085 A5 4,444 139,452.72 0.71
55 000826 JA 1t Sl 4,067 134,129.66 0.68
56 601211 R % 7,200 133,848.00 0.68
57 002385 KAk 18,544 131,662.40 0.67
58 000917 CEVA i 9,003 129,553.17 0.66

2 47 i3k 56 T




AR IR IR S U SR I SRR B & 2016 SEAEE AR

59 002183 ERIAG] 11,800 128,148.00 0.65
60 000001 P ARAT 13,661 124,315.10 0.63
61 600588 F R 2% 5,799 120,735.18 0.62
62 601988 W ERAT 34,195 117,630.80 0.60
63 300033 ke[l 1,700 116,926.00 0.60
64 600737 ROk T 9,200 114,632.00 0.58
65 601718 PrRAE£E ] 12,000 110,520.00 0.56
66 600297 IR E 12,900 110,424.00 0.56
67 600332 SN 4,413 105,823.74 0.54
68 600436 A 2,300 105,317.00 0.54
69 000415 Wi a1 14,700 105,105.00 0.54
70 600654 HH 22 6,000 104,580.00 0.53
71 601818 JeRKERAT 26,097 102,039.27 0.52
72 601098 HH R L 5,676 94,562.16 0.48
73 300144 IR E 4,500 94,230.00 0.48
74 002292 BRERIR 4,100 93,070.00 0.47
75 300015 % /R HR AL 3,100 92,690.00 0.47
76 600704 ek 8,900 91,937.00 0.47
77 600373 HCAE R 4,301 86,880.20 0.44
78 600715 A 3,900 85,995.00 0.44
79 300182 TER A 8,100 83,511.00 0.43
80 600998 JUINIE 3,933 81,570.42 0.42
81 000156 LR 4,542 81,347.22 0.42
82 000999 HE =L 3,098 76,613.54 0.39
83 300418 B g 3,400 73,440.00 0.37
84 002294 ERES 2,424 70,877.76 0.36
85 002027 T ARAELR 4,700 67,069.00 0.34
86 300251 kALt 6,860 66,953.60 0.34
87 601628 AN F 2,641 63,621.69 0.32
88 002424 FNER 3,300 62,502.00 0.32
89 601928 R A g 5,916 61,940.52 0.32
90 300133 HEFE TN 5,400 61,290.00 0.31
91 300122 Y 3,700 60,939.00 0.31
92 002153 FHAFE 2,500 60,925.00 0.31
93 002736 E{F IS 3,800 59,090.00 0.30
94 000166 3 2R 9,340 58,375.00 0.30
95 300267 IR REI 24 4,400 57,420.00 0.29
96 000555 PR AE B 2,100 44,583.00 0.23
97 601555 RRUES 3,100 41,137.00 0.21
98 600754 HRVL IRy 1,200 35,352.00 0.18
99 002568 HE AR 1,500 30,360.00 0.15
100 601998 S ERAT 4,659 29,864.19 0.15

2 48 T13L 56 U



AR IR IR S U SR I SRR B & 2016 SEAEE AR

8.4 MEHAMES T HSHERZES)
8.4.1 RIFLNSHE RIS T 1F{H 2% BLHT 20 44 KR A4

SARAL: NIRRT

S EIE Sty
5 Ji SE AR JI S 24 R EN L S DN P HE LA
(%)
1 600887 Gailliialis 399,434.00 1.76
2 600519 PivME e 266,659.00 1.18
3 000858 FUARTR 266,019.00 1.17
4 002739 Tk Bk 254,914.00 1.12
5 000839 WS %2 220,678.00 0.97
6 601169 LR AT 193,827.00 0.86
7 600867 BUARE 179,761.80 0.79
8 601318 rh [ S22 176,414.00 0.78
9 002183 ERIAE] 173,971.00 0.77
10 600276 T 5 PR 24 166,254.00 0.73
11 002304 EI By 162,911.00 0.72
12 601211 ESB o NS 155,851.00 0.69
13 600446 SRy 147,921.00 0.65
14 002292 BRER IR 142,468.00 0.63
15 300070 KR 130,885.00 0.58
16 300033 [ 15 126,637.00 0.56
17 600297 IR 122,162.00 0.54
18 600654 223 116,047.00 0.51
19 300104 SRR 112,686.00 0.50
20 600050 Hh [ e 111,905.00 0.49

T KA (BEENBEERAT) LR (B BN 3% LI A 8 ()
AZHA SR LA KR A, A RERIRAZ S B -

8.4.2 RIS & HIRIES B FE 2% 5HT 20 4 KR4

SRR NRTT

o A 4 E
75 % SEARHS 5% SE A4 FR PN e TR T FEEHE Ee
(%)
600519 wMFEE 579,130.00 2.55
600887 PR Bty 314,932.98 1.39
600837 IEIER 271,182.03 1.20

2 49 pi3k 56 7T



B AR IR 9 IR S5 A E e R 4% BT Sk 4 2016 A EAR S
4 600804 S et 263,416.55 1.16
5 601318 Hh [ 22 222,665.37 0.98
6 000623 T MRBUR 217,643.03 0.96
7 600016 AT 212,057.30 0.94
8 000858 TR 203,306.34 0.90
9 600637 K7 BR 190,959.34 0.84
10 600276 fEEREZ 173,193.09 0.76
11 300168 JiikAE R 171,475.00 0.76
12 600153 BRI 171,165.00 0.76
13 002024 BT 171,034.28 0.75
14 000793 A [ fE R 142,908.10 0.63
15 600873 LAY 140,824.42 0.62
16 600718 R 139,022.15 0.61
17 300058 W 137,983.73 0.61
18 600000 THRARAT 133,831.04 0.59
19 601166 Ml ERAT 127,247.31 0.56
20 600518 LA 125,857.60 0.56

TE: RS (BRANBREZEZRAT
ALHA S LA AS B ) 3181, AF AR 5 B

“SEH R (B RO 4K

8.4.3 TABE R RA SR B B E R B

FRAZ W K

Bpr: NRM
SENIEZEHI A (RlAs ) i 8,883,770.93
SEHBEERIURN (3D BT 9,009,438.16

TE: RS (BRANBREZEZRAT
ALHA S LAAS B ) 3181, AF AR 5 B

8.5 HIARIEMIF MM IR BFREAS
AIE AR RARFFA 557

“SEH R (B RO 4K

8.6 SPARAZ A FMME oy Fe S 3715 {E BB R/NHRFF B AT 148 R 25 3 3R 9 4
AIE AR WIRARFFA 5157

8.7 AR FMME b EeE B 5HE LR/ MR B BT B STRAES B3R A

ARSI AR T AR RFAT B SRR SR

5 50 714k 56 11

FRAZ B K



AR IR IR S U SR I SRR B & 2016 SEAEE AR

8.8 MEHREA AIESESFFELAX DRI LA RSB HA
AIEEAR G RR A TTEIR.

8.9 IR FatHE b e B 15H b K/ NP B BT A2 BGE SR A
AIE AR AR R FFA BGIE

8.10 M EHIRAES B MBIRHKIZ HHOL UL
8.10.1 HREMRAE ST MBI CAMR R A

ARHe AR AR RS A B 02

8.11 R ESARAE S BB i H U 523 5 oL vt A
8.11.1 WMEWIRAZESH B E R R B2 40
AT AR AR ARFFA E G5

8.12 HBHAAMEME

8.12.1 A WINAIE G E AT+ 2 UETR I RAT RIS I BTSSR A, BER S
Gt AT —E A Z B AT ST TR .

8.12.2 ik i I A Ak < 4% BT ORI 42 I S H IO FEHE < R R e A 0 I SR PR AR

8.12.3 MK HAbE IRB =14

B ARt

75 e G

1 A PRIE 1,553.90

2 JS2YSCHIE 2517 3K

3 JSZHAC ]

4 IV ilDS) 294.08

5 82T R 4,139.63

6 Hopth SR

7 T H

8 FoAt

9 &t 5,987.61

5 51 ji4k 56 71



AR IR IR S U SR I SRR B & 2016 SEAEE AR

8.12.4 FARFEA HAb T He B i T R e 535 B A
I AR AR R b T O I AT e 57

8.12.5 FARKHI+ 44 B hAFAETIE R FR B I AL A
8.12.5.1 HIARIGEBR AT+ MR P AFAETEZ R SLEI B EA
ARSI AR T AR B B A 44 I S R A AE T 52 BRI D

8.12.5.2 FARBIURASL B BT T4 B P AFFE VL 2 IR L B i BA
A AR T AR AR B 144 I 52 AR AN AE I 52 BRI D

8.12.6 HIEAAIRE IHERIFAMICFHARE
DRI 5 N R BB AL 4 Ry I RS S ik il e AR R

89 EEHFREAEE

9.1 MRESHIFA AN BLEFAANGH

Brgeps: 4y

Fra N5k
FEIREA LIRAES e e N e
AN
F e b S i b A A
ERX SRl A 1
Bl Et 45
1,39% 11,030.18 15,387,107.69 | 100.00%

9.2 HIRESEEAKMLNRFFAEEESHHFRL

H SR ERAXIISE (G Qi) b B AL 4]
AL YNGEE N N ]
457,560.77 2.9737%
R

9.3 IRESEEANMN RFFA AT HAZESAHHUE EX FEHEL

i H

RS MR EEBEXE OT6)

ARNFEHPE BN BB
WEFCERT T ST NRFA AT &

10~50

5 52 713k 56

=




AR IR IR S U SR I SRR B & 2016 SEAEE AR

| MG M0 i AT RS | 0

§10 FBERELHEHLH)

BT A
REEEHEAERH 012 4£ 9 A 25 H)IE 414 A4 443,795,763.95
A HH AR 3 4 4 i 15,717,927.32
A A BASE G S HR 7 55 9,225,327.43
e AR R S < L [ 47 9,556,147.06
AHR A HHIE G 47 2 AR B 40
AR A A HA AR 4 1 R A 15,387,107.69

§11 ERKFHH4HET

111 BE&MHFE AKRKESHRIL

A P TCEE S R N R £ UL
112 ESEEA. BLSIEEANNENESTEERITNERAERS)

EEEHEAN.

ARAFT 2016 4F 2 H 3 HkAiAt: Bmb®RIK, BRITIcded 8 2016 4F 2 H 2 HiEAHEAE
KAFFHEAK, HEBREEHERAFEEK,

KA T 2016 £ 7 6 HRAi AR : BHANNER, fhsitH 2016 47 4 4 HEAFHEE
EN/NSITEIPSE 2SR

AT 2016 F 9 H 24 HRAi A BANIRR, B4 E 2016 4 9 22 HiEAFHE
EARNF RS ZE . PARHAR A #hI7 L ARG A A A wl RIS A P

ARAF]T 2016 4F 11 H 5 HARAAY: H 2016 4 11 A 4 Hilg, ¥EMA L L NAAFREIRE
B,

FEFEE N
113 BRESFHA, ELUF=, E&FEEFWEHFR

WA N TG M IEGE A B, BEeEE SR,

25 53 Jidk 56 71



AR IR IR S U SR I SRR B & 2016 SEAEE AR

11.4 BE& BB RIZHIHR

A5 0 P TG 4 5 SRS 1) 5
115 HESHITHIHISTHIES FiER

AN, AT AR A O R I T T 25 BT e 45 A B I S A A T Ak
3 R 2T 345 BT ARy 60,000 JG,  H R IZH T B B AR 25 SRR M 5 4F .
116 HEA. BEALARZEENRZBESLTEFHER

WA, EEAL FEEARZEESLT, TPRRKIEEA. AN SN A ZEE
i
11.7 ESHRESR AR5 BITA R B
11.7.1 EEHAERA TS B ICHATRE B KA ESATER

S ARt

I 54T 5 N AT Z 5 B 4
T 5
5 o b7 2 AR o7 2 A4 .
75 1 S K LT . . &VE
R AZ G TERAT A 14 G RN
=
HE L5 Et 3]
HEE SR 1 10,197,872.90 56.99% 9,497.67 56.99% | -
RS 1 7,695,336.19 43.01% 7,166.74 43.01% | -

E: 1L B e iiia e R 5, DNkt ERESR B0 45 F AT BR SUE 2w IEE 9%
2T B AN IE HIYIIA] A e 27 5 AR AH AR IE S 45 550 UG i <5 BRI S 7R

2. A5 B ITHIE R bR :

D BAEHER EE R

2) WSRO RAF 2B AT R

3) WERE ML, M, B A i NI

4) BEIEGIEIEPR R, ZA BN AL 5 st i A AR ST IR TR 22 5 N 7 2,
IFRE A B AR AL AT 045 BIRSS

5) WAL AT [ E IR FUHUA AN PTRFE N 5 RE S s SE L T oy AR G FR A 20
LUt ATIAEOL TIEE S B BT RO FEIR S S B AR RS

3. A5 I FERE -

D AREEEHNEWATT W, IR MK IESZ 5 F 0 A FEARHEXT 52 5 B e s I ey ik
1TV, € B A 5 SIT I 2R

2) AESEHANEGHFEBIA  Boo A, FdEmESitE A
2 54 Ji3k 56 7T



AR IR IR S U SR I SRR B & 2016 SEAEE AR

4. 20165 A SE G ICHIE IR AL, ToIEH L.

11.7.2 ZEMAESR A TR 5 BT HARES B B0

SRR AR

%7 5 2 5 WA 5
s 2 2 24 AL
WA | Bssn | macew | mmsss | mssem | s
A L) A ) A e
RIS
FERIES
11.8 HEAE KSHM4
e A VSR EE T R PR A
L&@ﬁ%ﬁ%@ﬁ@&ﬁ§$\%$\%‘;f%ﬁiﬁézf
1. Y3 A G UL F A I A R TE T AT R | " | 2016481 A 29 H
W GIE%IHR) A1 (o
T %41
o fe IN T e T A
” iiﬁii;ﬁ%ff@ﬁﬁﬁAjﬁé?mﬁaﬁ - 2016 42 F 3
R B A RA KT BT
3 }L\;ﬁf;ﬁmi‘zf HERAT R T EAER Lk 201647 A 6
TR S AR AT R .
4. G TN B4 UL S LA b A B 7E 2 7 3 Ghs 2016 £ 8 H 2 A
S BIGA
%{\f—“& /\El‘ - Eﬂ‘é faran
5 i;ﬁﬁ;ﬁz\ja@ﬁﬁﬁAjﬁ?m&afi AL 2016 4 9 1 24
o AT
. ngfmif@ﬁ@Aﬂx$ i 7 2 aL 20164 11 1 5 01
§12 BMMEEE RSN EES A
x

25 55 ji4L 56 11




AR IR IR S U SR I SRR B & 2016 SEAEE AR

813 HBAXHEZR

131 HEXHEZ
1o R EE s ottt b BEAR P e 2 IR 2% 400 4 B0 5 F 0 i 4 Ve ST A S A
2+ (CLBBER AR 2 55 S AR BOIE AR I R S R B ) )
3¢ (PR BEAR e 2 R &% A0S 4 BOIE 5 P B SR B
4. (CEARPBERR TR IR Sl 55 R0 s
5. FEEEEL S BRI B
6. FEGFEE ALk RARHLATAE LR .

13.2 oA
R PN e - P N

13.3 &EFEF
Ber G a2 & ), Rl AR SRS B,

M3k: www.cifm.com

ERERESEHEGRAF
—O—t#E=RA=1H

5 56 ji4L 56 11



	§1  重要提示及目录
	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
	2.5 其他相关资料

	§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管理层对财务报表的责任
	6.2注册会计师的责任
	6.3审计意见

	§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
	8.3 期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	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所有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
	8.12 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
	9.2 期末基金管理人的从业人员持有本基金的情况
	9.3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
	11.8 其他重大事件

	§12  影响投资者决策的其他重要信息
	§13  备查文件目录
	13.1 备查文件目录
	13.2 存放地点
	13.3 查阅方式


