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TERAT R AT IR I BT A, 42 A HUEZ3 58 5 BT b ) 7] — B SR I T 35 58 S SR A48 5 7EAIE
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F3AE T FTEE NI IRl — BRI T 358 SR w3 T AR ATF RAT ISR A AR 0 A, #BiE I B4
I A8 5 FRA b B U A AT 2 R A T 3 2 TR 2240 1 — B3 A ik (B

G)TEARAT ) R T 3758 2 (K 6t 5 i, AR b ERIE S 20 I 22 172007121 5 CRTHIER %
PRI G AT <l 2 v > (B MV 55 B 0 A VAN A R SR B ) SR A A B AR 8 8 A
{f AEESFFA AT DL T 6 SRR P I0EAGE, B ERAL, S8 Es R g
I35 590 45 S PR 54T A ) L R it

(4)0F TAEUE SR 5 L 7 s A L ¥ AN 2 AL [ WA P (P 5 « BE7 SCRFUE S R
SRS, IR ECE RA RARSE (P EE A S P 2 A AR S LA/ 2015
HF 1 2R [ S ISR R A I AR R AR TR R B ) e 4 SR A S
7. 4. 5 TFBURM v 132 58 A K 248 E IE UL B
7.4.5. 1= THBURARE H 3 B

RIEG AR E IR S THBORAZE
7.4.5. 28 TR R R BB

AREE G AR AR R A S TS TR
7.4.5. 3ESEFE IR U B

ARIEG ARG WITC T E .
7. 4. 6B

MBI ECE . E XA SR H[2004178 5 (WHEGH . E KB 67 L TIES Bt 5 B
SRS « WFL[2008]1 5 (RTAFrSBE TILEBERKERD) « WPi[2012]85 5 (KT5K
Jiti b1 2w S ZE M ZE A NS BB A R IR A A« W Ai[2015]101 5 (kT Ediaw
e LT 2 AR AN N BT A5 BUECSE AT S M@ )« A B[2016]36 5 (& T- AT B Bl el ik 43
AR AEE) « MFL[2016]46 5 (T30 MR AT S BSO8R S SRl A BOR 138
K1)« WMFL[2016]70 5 (ST BRI FVAE REEHE B FEBCR AIE AN S A A I BLE A
SRR, EEERIRW R

(DT 2016 455 A 1 Heg, URATES T ASFERSARE TEWBAESGER, AEBCELHL.
SHEFFBCRIE G T NIZ FRE G K TRE . BRI RAIEE LR H 2016 455 H 1 HikZ,
SRl b B E LR SO BRI (B . XUESR RV A N i 4 N e:SiL TR ON
GAES AL, XS b EL AR R SN TR S R

Q)4 MIESF T S IO, BFE LSS BRmZEmMioN, BEEIRE. Rk
N FER ALRON B ABION 8 AMEN A b BT A58
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(3)Xf F BT I AL B AL, B A AT 5 23 R A M AE ) o < SRR IRHARFI ARS8 20%
FIAS NG X3 N BT A m] S RS LR IS, FrBOURAE 1M LGS T MR,
JB R AR P A AT N LB TR FRRCIIIRAE 1 N BLEE 1R 1), % 50%1HA
REANBLITAFE: FEBOWPR R 1 4E, B RMERO AT Bl SESRFA N LT AR RER, AL
JEIAFHIB S LR, 208 IR T AL, RRIS ) AR T 5, AR A RIS A
B RN GRS k% S0% T NN BLFT AT FIRFTS 8 —E ) 20% MBI THEAN N FTA3FL .

(4)F: 32 ISR H% 0. 1% BRSNS 5 EAER,  SKEANERAMENUR S22 5 ENAER -

7. 4. TEZEMEHREBHE K9
7.4.7. 1 ATHEK

b ARt
AR AR
TiH
2016 4E 12 H 31 H 2015 4E 12 H 31 H
TG K 42,041,395.32 85,355,134.92
SE JHAE K - .
Hodre RO 1-3 AN H - .
(EAHIBR 3 AN H-1 4F . ’
(EABR 1A H LA - -
Hopth A7 5K . i
a1t 42,041,395.32 85,355,134.92
7.4.7.2 X G EREBE =
AL, ARG
ENEN
i H 2016 £ 12 H 31 H
A AVIWIKIE] A FRAMEAE)

JBe 5 43,694,132.76 41,265,069.42 -2,429,063.34
Rl =k i P
St '

Ao T 19,989,400.00 19,932,000.00 -57,400.00
fiizz | AT -

At 19,989,400.00 19,932,000.00 -57,400.00
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5 FTIEANVAREE 5 BT SR HOIE 4 B B G B & 2016 AR FEIR
B SCRRIESR - - -
L 1,132,383,974.37 977,560,437.01 -154,823,537.36
HoAth - - -
it 1,196,067,507.13 1,038,757,506.43 -157,310,000.70
RAERER
i H 20154 12 A 31 H
A A RME A FRMMEAF)
Ji 5 2,736,429.93 2,741,064.49 4,634.56
BRI - T

St ) ' '
Ao FTii 2,199.93 2,199.93 -
fiizz | RATIEIT - - -
Hit 2,199.93 2,199.93 -
BE SCRHIESR - - -
& 834,400,679.16 924,494,606.70 90,093,927.54
HoAth - - -
it 837,139,309.02 927,237,871.12 90,098,562.10

7. 4. 1. 3RTES BT =/ F i
ISR WK FEEREMES

7.4.7. 4 INBREERB ™

7.4.7.4. 1 FHENBE SR E - HIARRD
ARHE AR IR I AR R T KN IR G Bl B
7.4.7. 4. 2 FIAREE A EIWAZ 5 A BUR HI 535
AT G AR IR B B BE AR TG ST W Gt [ W 52 5y o BAS A 5 5%

7.4.7.5 MIBCH B

R/ B £ o

AL, NRMIT
AHAR HEER
i H
2016 4512 A 31 H 2015412 A 31 H
IR AT 2 R 2 7,947.85 15,261.87,
IR E A 2R R - -
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5 77 5 BNV 5y BT TSGR BOIE 77 5L B G KR § 2016 R4 EER &

oSG A A7 R - -
W2 B2 A R IR 184.17 1,281.70,
WA 7 A I 175,890.41 0.34
SN IR BEIE F5 ) R, - .
2SR R S - .
S B 4 B AR 2 - §
LA 26.50 225.10
“it 184,048.93 16,769.01
7.4.7. 6 HAh¥E =

AL NIRRT

. AR FAERER

2016 12 H31 H 2015412 H31 H

LA B HACER 17,820.00 -
i 2 - -
&t 17,820.00 -

7.4.7. 7T N B3R A

mAr: NRmoo
ARHAER LEER
IiH
2016 £ 12 A 31 H 20154 12 A 31 H
5T 5 BT T 37 AT A 5 2% 82,906.13 249,758.91
ERAT [RI T I NAS A2 ) 3 - -
&t 82.906.13 249,758.91
7.4.7.8 HAthsfk
A NRmoo
ARHAER LEFER
IiH
2016 £ 12 A 31 H 20154 12 A 31 H
LAY 25 B A 5 B G PRAIE 4 - -
I A) IBE [A] B 31,752.51 70,236.95
THde 2% H 330,000.00| 340,000.00]
ERan 361,752.51 410,236.95
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7.4.7.9 L FEE
SR ARG
EN
T H 2016 1 A 1 H&E 2016 4£ 12 A 31 H
EEmE () Tl T <5 20
FRAEEREER 377,728,750.51 377,728,750.51
A T HR iy 1,079,034,629.60 1,079,034,629.60

A CBLe 53181

-919,551,883.31

-919,551,883.31

AHIER

537,211,496.80

537,211,496.80

T RIS R R BN, RS A
7.4.7.10 R4 EEFTE
Hfi: NRMIC
TiH CLSEILER 43 ARSI 5y KA ERNE AT
RAERR 438,719,717.14 183,704,043.63 622,423,760.77
A IR -15,485,188.76 -247,408,562.80 -262,893,751.56

AIEE Gy A 5 7 I
A

181,354,001.68

-1,141,198.94

180,212,802.74

b B HIEK

1,230,273,875.31

16,513,412.84

1,246,787,288.15

B4 e [ 5K -1,048,919,873.63 -17,654,611.78 -1,066,574,485.41
A4 TR - - -
ZN PR 604,588,530.06 -64,845,718.11 539,742,811.95

7.4.7.11 FEEF BN
Hhr: NRIHIT
A AR
i H 2016 4E 1 H 1 HE 2016 4212 | 20154 1 A 1 HZE 2015 4
H31H 12431 H
AL A SN 414,017.03 406,982.98
5E JAAE SR SN - )
FA A7 R BN - -
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5 778 BN RS 55 T TG AR BOIE F BB S I 4 2016 SF4AE i
- S ARSI SU PN 23,997.57 116,669.93
HAth 2,968.55 10,474.46
=ann 440,983.15 534,127.37
7.4.7.12 BREFRRIKZ
7.4.7.12.1 BB AR I H R
Bpr. NRM
A AR ] EL )
i H 2016 1 H 1 HAE2016 | 2015481 1 H% 2015
3512)%315 53312)%315
% SR TN aE—— RS SEE MR 3,818,698.42 2,355,784.27
S ZE A B A 2 — T IRl =R - -
% SR N aE—— R A ZE A N 502,786.32 -14,082,036.33
it 4,321,484.74 -11,726,252.06
7.4.7.12.2 BREHFRWE —LZBREZMIA
Az NRMiT
A AT )
miH 2016 F 1 A 1 HZE 2016 201541 H 1 HZE 2015 4F
12 431 H 12 A 31 H
SE HH B S R AT S 50,998,519.74 409,652,079.22
Dol S R S A L A 47,179,821.32 407,296,294.95
LS EEZE M IRON 3,818,698.42 2,355,784.27
7.4.7.12.3 BER R KR —HBEEMUIAN
. NRMo
A AR ] EL )
IiH 2016 1 H 1 HE 2016 4F | 201541 H 1 HE 2015 4¢
12H31H 12H31H
R ) 35 4 A0 R 40 522.,446,200.00 1,937,483,600.00
Pk B4 STAT HR A 51,161,854.10 461,236,230.93
Tl FROEAL WESZZIW% 470,781,559.58 1,490,329,405.40
FW Z N 502,786.32 -14,082,036.33
7.4.7.13 S BIK
Az NRMot
A B R AE ] L ]
i H

2016 4E 1 H 1 HZ 2016 4F

201541 A 1 HE 2015 4F 12
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5 97 KRBT 5 BTG R BOE S R R A IR 4 2016 fE4ARJERE
12 431 H H31H
2 HH /8 1] e 4 AT S 0 262,119,605.81 1,886,074,964.42
e S HE/TRE ] < AR S 283,515,203.77 1,697,765,754.81
EEHRE W -21,395,597.96 188,309,209.61
7.4.7.14 HHRAB R —TRHEHBZMIRAN
Bhz: NRMIT
EN AR FE AT B )
i H 20164F1 H1HZ2016%F12 5 [20154E1 1 H 22015412
31H H31H
f;ﬁmﬁﬁ (v e S At B Ay BRAZ 2,501.40 40.808,393.32
oﬁij;;é;;f%# (v Bl Rmie 20 504 2.199.93 40.081.120.00
e SICR) SRV 0.77 741,783.32
LR ZE BN 300.70 -14,510.00
7.4.7.15 fiTAE TR
AN G AR A A R b4 AT IR e AT A TR
7.4.7.16 BRI 28
Bfr: NRMIT
i A AT L A A
20165F1 H 1 H 2201641231 H | 20154F1 H 1 H 22015412 H31H
JBE SR 7 A R B A 63,485.98 13,378.11
BT A RN B - -
&1t 63,485.98 13,378.11
7.4.7.17 A R EZ SR
Hpz: NRTIG
A AR FE AT L]
T H 4R
20164F1 H1HZ20165F12H31H | 20151 H1H £20154F12H31H
128 5y M 4x b 95 7 -247,408,562.80 47,542,267.23
— R AR B -2,433,697.90 -283,485.76
i ot -57,400.00 58,720.00
PP CRRIE SR $ BE - _
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5 77 5 BNV 5y BT TSGR BOIE 77 5L B G KR § 2016 R4 EER &

— B -244,917,464.90 47,767,032.99
B4 B % - -
27T A - -
— U % - -
3. A - _
it -247,408,562.80 47,542,267.23
7.4.7.18 FHAfHN
Hfr: ARG
i ENY AT LA
20164E1 1 HZE20164E12H31H 20154E 1 1H E 201541231 H
B EIE A PN 2,438,116.05 6,722,380.98
LA _ ]
a1t 2,438,116.05 6,722,380.98
7.4.7.19 XX 5%
Hpz: NRIG
i A AR FE AT L )
20165F1 H1H 220165512 H31H | 20154F1H1H 22015412 H31H
S5 T 528 5 9 659,684.36 2,493,970.41
AT 13228 5 B - 850.00]
A1t 659,684.36 2,494,820.41
7.4.7.20 FoAf 3%
Az NRMIT
A3 AR FE AT B )
mH 201651 HTHZE20164F12H | 201541 H1HZ20154F12H31H
31H
G RaRidit] 30,000.00 40,000.00
15 Sk e 2 300,000.00 300,000.00
AT X 2 9,313.49 19,611.93
HRAT IA) K P 4E4 9 18,000.00 18,000.00
oAt - .
At 357,313.49 377,611.93
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7.4. 8RAEFIM. =ik EEHINUHA
7.4.8. 1BEFM
R AMTR I, ARFEGTCAUE SRR 5 HI.
7.4.8. 28 R H JEHM
2017 45 1 H 6 HIFEES . ERBLSTJRMUE 7 (T B8 i 9 (B BEBURA 5% a8 1 4b 7838
&) (UFI[2017]2 ), HEHT 2016 4F 12 H 21 HMAi K (ST WIHhaR b= IF R 208 Hkss
SEIEFBOR AR A (W F[2016]140 5)H 58 T34 7= ihig B A h A B HE BN AT A, A
VBT S O E LB IR E S A TR A, TR 2017 4R 7 A 1 HE)BUE, BT
IR R A IR N BT A, DA S S BN ERNBIN L IR EAT I S
Bl XFBUE T AAE 2017 4 7 H 1 H ATz &R P A E R ER AT A, REGEERE, AF
han; CENVERLR, BN E ™ WmE B CUE B0 RSB b . B8 i
BRI R AR SR BB AT I BAARGESCE BN, I XRS5 SR S AT E . IR BB R
ARFEG R AR SRR AAER S 1B 55 RN 2278 SR TE R o
7.4 ORBRITRR

S 4R P FES
e TN MBI, ek

57 s A AT WA A L
b T T M A B A A (L e T AR AT) EGITE N, SR EHLE
T RS IR AT WA 7 (AT AR RIS I T
FARE T IRA 7 UL R RS S N IN T
JW B P S A A PR A 7 I T
PR R A B IRA N L
PN K A AT I T
53 7 s BN AR 3 54 T T R AR B 25 O A U A B 4
ST A IR A G EH T

T PN SRBRAE 5 P48 15 b 55 Bl A 42— FRER b 2/ kAT 57
7. 4. 102$ 35 3 % b4 B RT LU R ISR B 7 32 B
7.4.10. LEERBRT R 5 BT AT K32 5
7.4.10. L. 1 REX 5

A G AR A ) B b A PR AT B ) R A A I DRI U 2 B BT HEAT IR ER AL B
7.4.10.1. 2 BUER 5

A S AR A ) B b A R AT B B ) R A A I DRI U 22 B BT HEAT BGIEAL 5
7.4.10.1.3 PLSTATRERTT I &
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AN S A A At 91 B b R BT BT I N SA SR BT A 4

7.4.10. 2567 1R
7.4.10.2. 1 5 & EHH
Wh: ARG
A AR L i)
A 20165F1 HTHZ20164F12 | 20154F1H 1H %2015412
H31H H31H
2 YR A B R < S S AT A PR B 422,492.90 327,905.57
Horbre STATHSENURI )2 7 e 37 1,510,358.73 1,099,734.08

VAR J 4 1 B 42 R RE 5 (T T — R R P 1B 0.5% A B et A B S 1Tk S vk
LIRS
H=Ex0.5%+ R4
H Ak HRE TR I 5 4 5 1 9%
E IR S IR0 — HE G B0 . RS IR0 — H R U= 1l = 01— H R 5= 14l — i
— HAFESFFAMANAR ETF A RNME, &85 LE T,

WSEMBEIE, BHEWEGHAR, AN, dESEHARREGIEE NRIEHES
EHRRFIE S, HEEIEEANERE TR E H 3 A TAEH NG 7= — R S AT 4 5L 4
BN, FEBERE ARHZE A H IR .

2F P Y R R, ST, BARARWT:

H= ExR/4FEREL

H A6k H R % 7 i 9%

E il — HAB U IR AT 5L S0 B B 4 0 =19

RN 5 i 9

SFAETAEH, WA — A H AR B~ i v 52 H % 4 9k
7.4.10.2 28 &FRE

Bl NRMIE
N AR FE AT B 1]
i H 201641 H 1 HZE20164E12 | 2015451 A 1H 2015412
H31H H31H
R AR R R G N SAS R 2 84,498.50 65,581.14
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TE: AREEG T RS 1T — H RS VB E 1 0.1%E R . FE8 Rk 5y
EUTR

H=Ex0.1%+ 44K

H 98 H R THR 3 ST 7%

E NIRB ST — H S =i . B IR0 — H B 0t 7= 4l = Al — H B 0 74 E —
— H A SR AN ETF A i l, &80 5 L.

REFEERFHIE, BHRWEST AR, AT, bR EEAESTE ARSI E
FEE RRIFIE 4, REFEE NG TIRH S HE 3 A TAEH WIS 7= — S #5i8ik
SETRH . AR H S, S AT HIAE .
7.4.10.3 5 RBRT7 HEATARAT M|) Rk 1 35 B335 (& B ) 32 5

TG AR A B b B RT LU AL R 5 SRy AT BT R DL T A e (&Rl 385 .

7.4.10.4 ZREEFTREARZE S KB
7.4.10.4.1 |REWANESEHENZHEERERESESHNBEMN

Al S P AN LR R T BT B B B RIS HI A BT S R A &
7.4.10.4.2 /5 HIRERE B HN Z SR FEAMSCET7 88 AE S HI1E L

T
7.4.10.5 BIREXTT RE FIRIT AR B S LKA B

Hhr: ARG
E] AR LE AR
FIR T 42 FR 20164F1H1H #20165£1231H | 20154F1H 1H#2015%:12H31H
IR RE ELIRIISUION AR AR EPCRISUION
o [ R ARAT 42,041,395.32 414,017.03 | 85,355,134.92 406,982.98
TR AREESIRATA R SRS A b E T AT R A BRA AR, HT DR 5 el &

PR A
7.4.10.6 XEESIEARFHHN S 5 XRB 7 AR IESFHIENR

AR AR I S b AR T B TR RAE AR I N 2 5 SR 7R IE SR
7.4.10. 7 HAlSRERE 5 H IR YL FA

TARE IR K FEER, AEEHHFFE 521,115,431 431 362,817,239 43 H bx ETF 344
B AR EE A 23 D 18.61% A 22.35%.
7.4. 11 FE S ECE A

AT AR 3 P SRR AR A3 T
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7.4.12 HIRK (2016 £ 12 A 31 H) AEEFAIREBEZMRIES
7.4.12.1 EHAMGHT R 38 RAESR T T R FFE T 2 [RIES:

SRURAL: NIRRT

7.4.12.1.1 ZFRUFFZRT]: IR

Vit
W% | I 2] BN N | R | #E (R AR AR
IR ‘ ‘ ‘ %
1L | #FR NEH EH s | B A B D NS RERSE
et}
N eI
SRS -
002838 . | 2016-12-28 | 2017-01-06 | ¥iid 15.28 | 15.28 681 10,405.68 | 10,405.68 | -
lil&f) -
Z PR
L
s eI
002840 . | 2016-12-29 | 2017-01-10 | ¥iid 6.55| 6.5 1,814 11,881.70 | 11,881.70 | -
il -
Z PR
- B
300586 2016-12-26 | 2017-01-04 | i@ 930 | 9.30 1,006 9,355.80 9,355.80 | -
Bkt -
Z PR
—_— B
W A NI
300588 | .. | 2016-12-28 | 2017-01-05 M i} 494 | 494 500 2,470.00 2,470.00 | -
o 2R
i g
300591 2016-12-30 | 2017-01-10 | i@ 3.07 | 3.07 2,397 7,358.79 7,358.79 | -
= =
IR
7.4.12.2 WIRFA KE HE B ERBZ R E
SHEAL NRTIG
JI% 2% Ji% 2% 15 Fgt =R BRG] B | BT | = AR AR %
e SRR H 1 JRA (fERAA] B B B | A RH | ERE |
. E: Tl
300005 | #R##H 2016-11-29 f;ij 16.69 2017-02-06| 15.02 5,039 | 80,282.29 | 84,100.91 | -
T
. E: T
300088 [KA5FlH2016-09-12 f;ij 15.80 - - 28,380 | 374,305.42 | 448,404.00 | -
T
X ORI
300104 | SRALM 2016-12-07 . 32.96 017-01-16] 36.88 9,455 | 368,512.00 | 311,636.80 | -
T
& T
300212 | Sh4Es% 2016-11-30) f;ij 34.00 - - 9,914 |338,678.64 | 337,076.00 | -
T
Gl T
300271 [HEFHAER016-12-19 ?ji’ 17.45 - - 19,705 | 367,456.51 | 343,852.25 | -
T
X EE N
300367 %47 /12016-12-15 P 20.04 - - 16,306 | 366,860.63 | 326,772.24 | -
T
300496 [FRHARMIIAR016-10-11|8E K| 52.28 [2017-01-06] 47.49 2,200 | 114,807.25 | 115,016.00 | -
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| | | e || | | | |

7.4.12.3 BIRG27 1E B 32 5 A A3 e
7.4.12.3.1 AT T H 2R EE W

WERIRE AR 2016 4F 12 A 31 Hik, AK:G WFHRAT 8] 135 555 1E G35 T B S5 Hi el
VEUEF R ARAN 0, KM 5.
7.4.12.3. 2 X G i iz EE Y

WEAMAIIA 2016 47 12 7 31 Hik, AL NFUESAE 5 FT 557 1ERIEAE 5 T U S H ]
WUEFFARFN 0, KA 5.

7.4.13 SR T HEXK K& EH
7.4.13. 1 QR BB BURMA LM

ABESEFANEIA LM NS A R b S, AWEE. Bl om0 R, KUK SR
ANF| AT HLGEM T, R SAT 220 ZME. 2T7 L .

MBRBRAEZIRE, BEREE AL RO, BRI RA LS L EAT N
BABRRR AT A, Wads, R A FRLR St R . A RAERRE oy L 1, HEE&s
HLOREE. R AL AR B R R AN F AR BE L A [FFR TN 4% B ) A AR ST
AR i RV B NIRRT BRI G, AT — B B g F A i R e . 3 o i R 2
R 1) XRG4 11 JXU R B 4k 2R

ARG R ES S, PR SUGEAK PR TRAES. SiREeERmminiks. 288N
PRBUNEE S, SRR T, @R 4 IGH  SE S U =B Bt TR E T F, S2iuh &7 skt
RIS R . DRI AC R 6 B 5 AR 0 F BOR LI XU USR5 A
7.4.13. 2 [ F UK

15 H AR R B S 1E AL 5 I R h R A8 5 0 FoRIBAT & L 5T, s B G T RS 2 RAT A
WL HLESATRIA R, SEIEE BRI AR KUK . A 48 B A I ™A 1 4 i
) R 31 B 0 7 2 A R, o AR e 4 72 52 5 T AT (R UE S5 38 5 S ORI R 075 S F- g vh
[EES B0 48 5 IR DT A F], FERRAT A1 5] b 17 1 5 B8 52 5y 7 J28 11 B2 973 Y. 58 2 o T KUK

T 2016 4F 12 3 31 H, ABEERAMREG. JAT SHRRIBOR M SR LMY 65 5 54
PEEHE I LA 0.00%(2015 4F 12 A 31 H: 0.00%).

7.4.13. 2. 1 ¥EHE PRSI A KB 8 R
Bfr: NIRRT
o A1 PP EN CFS LAFER
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20164E12H31H 2015412 H31H
A-1 0.00 0.00
A-1 LR 0.00 0.00
PN 20,107,890.41 0.00
it 20,107,890.41 0.00

Ve 1 BERPRGOIE 55 =T WL I R IR

2. RIYPL S NI WIRAE —4ECL N I E . BORTEGRG . 22 R R A 5 = I ML
R S DA

3. R LN TR,
7.4.13.2.2 #H K HE APPSR BB R R

A, NRMIT
AR AR
K HAME PP
2016412 H31H 2015412 H31H

AAA 0.00 0.00
AAA LR 0.00 2,200.27
FNGR 0.00 0.00
Al 0.00 2,200.27

Ve L RIRVEUE 5 = PR A (R 2

2. RVPEGH NRIR MR K T —F R E 6. BORMHE SRR,
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TRBNE R 5 IR G R RSN L, TOVAE S BN AR TE ™ . ARG (K 3 M XU 32
TR A THRE SRR, SEERME ARG HMS I ARSRA S BET . WiER
32 MRS L1 25 07 QB YR Al P R, [ B 4 B A W R N5, B [l 4 4
BT ARBLELB RIS 7 AL 4 i IR B AU o

ARFE G MR THE Y B RIFMAIME M R TR, B K UEEIE 5258 5 i BT, JIARRR
7.4.12 F7R 77 Pl s g I 32 IR AN RE B R LEAh,  HoRIRe S AT .
7.4.13. 4 TG RE
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7.4.13. 4. 1 FIZR XK

AR 2R AR A 415 2 e ) W 55 AR B AT B

SR 2 TR AR AR BN A AR A A AR . 2

WEHNET

M N VAR S5 J5E DI AL A T R RSz, e R B B R I A A i

AR REAT

7.4.13. 4. 1. 1 FZ XK

Bpr: ANRMG
AHIR
2016 4E 12 A 31 14D 1-5 4E SHEDE AR &t
H
bidas
AT 42,041,395.32 - - 1 42,041,395.32
e S 408,765.75 - - 1 408,765.75
FHARES 58,915.24 - - - 58,915.24
N o 1,038,757,506.
A oy A gt e 19,932,000.00 - 4 1,018,825,506.43 A
A & Rl 7 - i i 1 1
SN IR 4 il 5%
- i
MIRGIEFRTE S K - - - 1,600,963.34] 1,600,963.34
M@l - - - 184,048.93|  184,048.93
Mgl - - - - -
AL R A R - - - 2,322,478.31| 2,322,478.31
I JE BT 1SR 5 - - - - -
HAh %= - - - 17,820.00] 17,820.00
At 62,441,076.31 - 4 1,022,950,817.01/1,085,391,893.
32
1453
FEHAfE R - - - - -
T oy 4 b Ao - i - i l
et it it - - - - -
SE HH [B] W) 4 Rl %
PR
MNATHIEF B H 2K - - i 1 i
AT TBE [R] 3K - - - 7,938,276.49 7,938,276.49
IV =2LPNE e - - - 45,541.22 45,541.22
MNATHEE B - - - 9,108.22 9,108.22
IATH B R 2% B . - - - -
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A 32 5 B
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361,752.51
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i
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I ASHE BN Fi - - 4 30,909.23 30,909.23
MR B - - 4 6,181.86 6,181.86
NEASH 5 R 25 - - - - -
NAT A2 55 2 H - - 4 249,758.91 249,758.91
N AZ R B - - - - -
NEASF R, - - . - -
I ASE R - - - - -
36 JiE T 19 67 f5E - . . - -
HAth A7 it - - 4 410,236.95 410,236.95
BT - - 4 18,813,985.77| 18,813,985.77
) 2 AR S 11 86,600,950.66, 1,000,152,511.
2,199.93 913,549,360.69
28

TE: SRR 2> SRR E D% <o fth % 7 B e it 7 £ 1) LT A H BB H R i AT 02K

7.4.13.4.1.2 FJZ XS R EURAE 2T
(58 BTl 37 R 2R LLAR B oAt 1173778 2 AR A AR
X P AT R H 3 & WP IEHE I
I ER (CAf. NRMI)
AH I R AR & (1) AR B
s AHAR AR
2016 £ 12 A 31 H 20154 12 A 31 H

LRI N 25 A2 A 29,109.16
2. RIZE ETF 25 NS -29,024.38

7.4.13.4.2 SN

AIEG T = R AR M, BT AN R -
7.4.13.4.3 FHAhAHE XS

A A A RS 2 6 4 TS 4 i T L 2 o M A SR B U0 R i 1 3 R e RSN 5 A
(T I ks DR 2 AR B T R AR B BN AR o AR 4 B3R B T UEZ A8 & I B i sRAAT 18] [ T 3752 5
(RO SR S5, O T At A XU SR T B IE 0 R AT 4% 1 B 25 6 o e e S T ) S0
AT BE RIS T UE SR T 7 AR I B R 5
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2016 4 12 A 31 H 20154 12 A 31 H
b4 34
P AYarEd
NRME A RE
18 L A5 1H L 51
(%) (%)
TG M T — SRR 41,265,069.42 3.83 2,741,064.49 0.27
R X A R 5 1y 977,560,437.01 90.77 924,494,606.70 92.44
TSR — e B - -
AT A A R P — BUIE R 52 - -
HAh - B
it 1,018,825,506.43 94.60 927,235,671.19 92.71
7.4.13.4.3.2 FADY#E KU B BURAE 25 BT
R Kb 45 P AR A v DA Y LAt T 37 48 B AR AN AR
X P iR H 2 4 5 B 1
MG (AL NIRRT
AH XU 25 & 1) AR ) AR AR
AT
2016 £ 12 A 31 H 2015412 A 31 H
LG L L BT 5% 48,527,412.62 50,945,369.65
2V ZR L LU T % 5% -48,527,412.62 -50,945,369.65
7. 4. 14 F B TR 4 tr 2R = B UL R H AR I
(HARehHE

(a)<eft TR A SUHE TR 5%

AFOETTESRITERZEIR, A b E v E R AT F B R SO AT R R AR
JERIRSE -

H B MFEG B AR R T 5 RGBT

BRI BREE— 2 U N B AN O 58 7 5 A7 f57 L4 B 4 T U S R i A

LN =/ OO EP S e A I E NP2 DN =18

(b)FFEEI LA SO v ek A

()& ERERTHAA RMNE

T 2016 4F 12 A 31 H, AEEFA R IA ROMETHE AR A S 50 28 1 SRl Bt b s
THRRIREUN 39,298,211.22 78, J& T2 )2 IRIIRBUN 999,459,295.21 76, KR TH =)=

WHIAEI(2015 4E 12 H 31 H: 221K 2,401,226.42 76, 5 " JZIK 924,836,644.70 7T, LETH=
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JEIRIREN) -

(i) 2 FOAME P& 2 OK ] ) K AR 5y

XTUESRAE 5 B L B, o LRI E RS IS ht s 5 5 NI BR (BL AR Tk A I (052 5 AN i
). BB T AN RATERE N, AIESAR TS H B2 5 IR H IR 58 5 AN TG ] &
W5 SO0 TE A4 AH S I 2 K A SEAMEL AN EE — 2k AR (4 B8 B b R T BN AT LS N T A 72
MBI IRRLE, B AR R A RNMERLR 5 — 2O R =2 K. X T Bz ETF, #HARKEER
EARETAE H bR ETF 24 H B0 L, X HAR ETF (A R ERE T 5, AR S AE i 5
WA AR HFR ETF B9 SUUHME NG — 2L

(iii) 55 = J2 IR A SO B AR AU A 122 5 5 i

FARMEK, AESERFAARMEAETHZE RS THRQ2015 4 12 31 H: [[). Ak
AR/ ) = BRI BUNE T, AR =R ER TRA R EZs AE T,
W R m R BAR A A IR A 7 RATHIRER (2015 4R ).

() AFFFLERI LA A o T B b T H

T2016 £ 12 A 31 H, AREGARFH RN LA SSOHETHRER ST 2015 4 12 7 31
H: [[)o

(AL b ETHE R Rl T A

ANBAA Se A T 5 PR < R 55 7 R A7 £ 32 LR SO ORI oAt e R f ot DK MBS 2 so
TEAHZEAR .

QB b BESL, R TE U AR 5 0 7R 24100 W 1) HoAth 25 2L 0

§8 BRAGHE

8.1 IRESFHGHIL
SHRA: ARMIT

b3S B
7 i H G
HIELB (%)
1 A 7 $5 5 41,265,069.42 3.80
Hodr, pREE 41,265,069.42 3.80
2 HERE 977,560,437.01 90.07
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3 li] 5 WL 2 FE F 19,932,000.00 1.84

Hrp: figz 19,932,000.00 1.84

BE SCRRIESR - -

4 T B - .

5 G BT A R R - .

6 e N IR A5 4 il % 7= - -
Fore SR R i SR 4

A ' '

7 BATHEF MG & T &5 42,450,161.07 3.91

8 Ho Al & 35 B 7 4,184,225.82 0.39

9 At 1,085,391,893.32 100.00

8.2 HIRHF HinZE NN

EHEAL: NRMT

LY
Fa5 | REeEsn FERA | BT R =ELIUN N RME 1HHE E )
(%)
ST BB
T 5 BT
WA 5 T -~ 57 ik A e T
1 it 977,560,437.01 .
WadEsGE | (ﬁi) AT 2071
KRS
8.3 MEBRBATW AR REREZHEG
8.3.1 MEBRETLAT R BEANRERTAE
B A AGNErE
i eS| NRMME o)
B (%)
A 3N/ N QN N4 573,522.48 0.05
P RIA ) .
b’ 20,136,876.02 1.87
D a2 NI /S W& e Y L 23 AN | 4 ) .
E R 459,065.88 0.04
F #RME S 253,440.00 0.02
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G BIZH . CAEFIHTED . -
H {18 Ol . -
I | R, B B TRS 13718.763.41 127
J Rl B} -
K J75 3=l B} -
L LB ANRE 55 i 55 863,488.32 0.08
M BLFH FEANE AR5 . -
N | KR BB AL 1.522.610.64 014
0 J R RSS A ERFNH AR 55 . -
P HE . .
Q PA = TAE 1,277,563.28 0.12
R Ak AR E AR R 2.459,739.39 0.23
S ZRE , -

ait 41,265,069.42 3.83

8. 4 JARIE A AMHE 5 E S B8 L /M EEFF R BT R IR 5% B 48

SRR AR

B T
Fag | B Ji R A4 TR B (D 2N E

B (%)
1 300059 KT E 98,587 1,669,077.91 0.15
2 300070 K 86,907 1,522,610.64 0.14
3 300072 = RIAR 26,592 1,230,943.68 0.11
4 300017 Bk s 22,955 1,230,617.55 0.11
5 300024 GIE-IN 51,813 1,107,761.94 0.10
6 300124 CNEA 47,055 956,628.15 0.09
7 300136 (EEiSEEE 31,461 896,638.50 0.08
8 300408 — MM 50,076 795,206.88 0.07
9 300315 FERHE 75,215 694,986.60 0.06
10 300033 [ A6 05T 9,765 671,636.70 0.06
11 300156 FLE S78VN 26,279 657,237.79 0.06
12 300003 R ERST 35,588 638,092.84 0.06
13 300058 RSN 62,192 632,492.64 0.06
14 300266 PP 11,500 631,120.00 0.06
15 300115 KBRS %= 24,137 629,010.22 0.06
16 300168 JiikfE R 29,304 592,526.88 0.06
17 300144 RIIH 27,892 584,058.48 0.05
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18 300498 T I 16,284 573,522.48 0.05
19 300296 ) S A1k 15,500 522,660.00 0.05
20 300253 B iR 26,168 512,631.12 0.05
21 300142 KRR 43,600 475,240.00 0.04
22 300431 = A A 10,193 468,878.00 0.04
23 300244 it 2212 Wy 14,647 468,704.00 0.04
24 300002 PP 22 0 50,625 467,775.00 0.04
25 300113 ek 17,294 465,035.66 0.04
26 300418 B 21,399 462,218.40 0.04
27 300055 JiFRik 28,026 459,065.88 0.04
28 300077 RAA 27,926 453,797.50 0.04
29 300134 K& FHE 17,700 448,872.00 0.04
30 300088 KAEFHE 28,380 448,404.00 0.04
31 300203 RIRH 14,453 441,539.15 0.04
32 300251 HeL ALt 44,786 437,111.36 0.04
33 300015 % RHER} 14,371 429,692.90 0.04
34 300207 JRHE % 30,766 427,647.40 0.04
35 300079 AL IR 59,636 426,993.76 0.04
36 300324 TERRAE S 21,915 423,616.95 0.04
37 300146 SR e 35,091 418,986.54 0.04
38 300383 FEIHT 16,425 409,968.00 0.04
39 300267 IR R 24 31,066 405,411.30 0.04
40 300068 [RZEALEENA 20,867 402,107.09 0.04
41 300090 BEIZ IR 34,103 395,594.80 0.04
42 300287 ©HRNE 32,494 386,678.60 0.04
43 300026 ANEEZN 70,064 380,447.52 0.04
44 300347 P S Vep ) 14,038 379,166.38 0.04
45 300133 20 32,745 371,655.75 0.03
46 300182 T By 35,768 368,768.08 0.03
47 300078 SNEl LRy 14,222 368,492.02 0.03
48 300291 HERE 15,935 355,031.80 0.03
49 300170 WAHEE 29,688 350,615.28 0.03
50 300199 2 19,344 347,805.12 0.03
51 300159 HH I 25,610 347,783.80 0.03
52 300166 RI7EAE 16,600 345,114.00 0.03
53 300271 TR 19,705 343,852.25 0.03
54 300001 Rl 19,789 343,141.26 0.03
55 300359 ESCE4 17,200 340,388.00 0.03
56 300014 fe.454 R 11,600 338,720.00 0.03
57 300274 FH ' FE R 32,080 338,123.20 0.03
58 300212 Gy sk 9,914 337,076.00 0.03
59 300020 FRYT By 21,339 336,729.42 0.03
60 300010 SRR 20,005 332,483.10 0.03
61 300352 B[ =P 17,030 330,552.30 0.03
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62 300118 AKITHT 20,000 328,600.00 0.03
63 300367 RITM T 16,306 326,772.24 0.03
64 300101 PROFHE 17,592 326,155.68 0.03
65 300294 EHEAED) 5,700 321,195.00 0.03
66 300122 Y 18,972 312,468.84 0.03
67 300104 PRI 9,455 311,636.80 0.03
68 300433 BB 11,266 311,054.26 0.03
69 300009 ZRAEY) 14,400 307,008.00 0.03
70 300238 it =AW 9,187 306,386.45 0.03
71 300085 WA 14,208 296,947.20 0.03
72 300096 Sy HRAR 18,897 294,604.23 0.03
73 300053 WK EL A 20,733 293,786.61 0.03
74 300202 Rty 11,514 283,244.40 0.03
75 300364 WO 7,100 280,592.00 0.03
76 300043 IR 26,000 263,640.00 0.02
77 300297 W JE Iy 21,000 261,240.00 0.02
78 300131 By 26,400 253,440.00 0.02
79 300073 YT RH 5,805 250,021.35 0.02
80 300336 Ak 12,600 247,590.00 0.02
81 300036 78 B A 14,000 243,600.00 0.02
82 300226 AN 6,000 242,520.00 0.02
83 300037 B 4,700 231,710.00 0.02
84 300178 JH 8 16 B 14,312 230,995.68 0.02
85 300032 G 14,293 229,974.37 0.02
86 300228 & e 17,645 225,679.55 0.02
87 300369 xR 6,146 208,779.62 0.02
88 300188 EWAFR 9,384 200,723.76 0.02
89 300027 HEiE bl 2B 16,700 183,700.00 0.02
90 300273 A Ay 10,523 179,522.38 0.02
91 300216 T gl 3,972 134,769.96 0.01
92 300496 HHRMIA 2,200 115,016.00 0.01
93 300005 REgE 5,039 84,100.91 0.01
94 300222 YN 2,400 48,000.00 0.00
95 300582 B 1,359 35,157.33 0.00
96 002835 [ 9 i 47 1,126 24,220.26 0.00
97 002840 H g 1,814 11,881.70 0.00
98 002838 T8 BBy 681 10,405.68 0.00
99 300586 EWHM 1,006 9,355.80 0.00
100 300591 SR 2,397 7,358.79 0.00
101 300588 LS 500 2,470.00 0.00

8.5 MEHABREREHAWEKRES)
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SRURAL: NIRRT

o7 B 4 Bt
F5 JE AR Ji S A4 PR AR ENEH P e E A
(%)
1 300059 KT E 25,895,786.16 2.59
2 300017 X 1 R 16,639,532.86 1.66
3 300024 IR IN 15,205,274.04 1.52
4 300070 KU 13,943,909.09 1.39
5 300027 i b 2B 11,020,857.59 1.10
6 300367 KITM ] 10,869,151.89 1.09
7 300124 AR 10,730,156.31 1.07
8 300408 —IEEH 10,141,955.37 1.01
9 300168 Tk G R 9,792,403.89 0.98
10 300253 T 9,537,189.77 0.95
11 300315 A 9,359,494.51 0.94
12 300104 SRAR I 9,277,222.10 0.93
13 300072 =% $73 7 9,240,268.12 0.92
14 300003 R EST 8,945,581.38 0.89
15 300033 [ £E )i 8,172,737.92 0.82
16 300144 RIRJHE 7,917,797.60 0.79
17 300136 EEiSEIR 7,553,698.64 0.76
18 300058 [ N 7,373,113.38 0.74
19 300085 W2 7,305,357.63 0.73
20 300498 3 Ry 6,991,480.00 0.70

T RNEHHL L SE A A (RS AN R LA ) 351, AHIEM R 5 B
8.5.2 RiHsE i SAE BN HE ST 5 H 2%BRAT 20 4 KB 40
SHRL: AR

i HHAT 3 4 T
75 5 SEARHS % ZE 44 R AR SE H 40 FEEHE Ee
(%)
1 300367 RITM 7 5,049,409.18 0.50
2 300085 Rz A 3,146,172.93 0.31
3 300253 T fid 2,724,481.54 0.27
4 300059 RITWE 1,629,504.30 0.16
5 300252 EfF1H 1,510,607.25 0.15
6 300291 EFHY 1,115,804.41 0.11
7 300033 EIEEA 1,042,274.19 0.10
8 300024 LIESIN 1,030,738.01 0.10
9 300017 B Ey s 1,013,614.91 0.10
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10 300070 KR 791,788.23 0.08
11 300027 A Lo 738,336.18 0.07
12 300124 EINFEAR 633,207.04 0.06
13 300408 =R 631,416.16 0.06
14 300003 R ERST 618,324.82 0.06
15 300147 HEHIZ 574,178.36 0.06
16 300315 iR 564,261.68 0.06
17 300257 AIL)iE iy 536,794.97 0.05
18 300011 A 516,102.68 0.05
19 300072 = RHR 510,422.86 0.05
20 300144 RIRJH 479,913.45 0.05

E: 2SR LA S

B RAZ AN LA HCR) 3151, AFIEMRA S B
8.5.3 SE AR BiA o B B 32 tH R N BB

A AR
SENJBEERA (S L 527,338,758.73
TSRS (B30 B 50,998,519.74
TE: TN RAS BT RO B3 KSR A . ORAE M e LR B 3151, A
ESUIPSI T
8.6 IR MM RIOBFRELAE
SERLL: AR
LA B
Fr 5 15 55 i o ~RME
H LA (%)
1 PR ez 19,932,000.00 1.85

3 SR gs

Hor: BURMEERRGR

4 Al

5 Al A R 5 5%

6 HhHA S 4

7| AR (ATAZHRBD

8 [7 b A7 5 - -
9 Hoft - -
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10 &t 19,932,000.00 1.85

8.7 FIRIEA FMME o He 7 LI R INHE PP B BT T4 3 4 B A 4
GRS ARTT

i 3 B 7 I
5 TRz AR Rz A HE G VRN el
fEELpl (%)
1 019546 16 [H 57 18 200,000 19,932,000.00 1.85

8.8 HIRIEA FME G HE ST =5 LB K /NHE R PR P SCRFIESS B
AR G AR R AR B SRS -
8.9 MEHIKRILA ANME SESF=FELAR/NEF T LS R LSRR F AN
RIS ARG RAKFTA S8R
8.10 BRI A S MME b 224 B8 7= 18 0 U A K /NHE P (R BT FL 42 BLIE$ B P 41
AR AR IR AR UL
8.11 R HIR A I BRI 5232 5 1 1L i
AR G AR A IR AR BT IR 1 1R
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AR G AR R AR B E T 0
8.13 B AWM G M
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—ENZE AT TR .
8.13.2 ARFE G BEBE (¥ A~ 44 IR SR VAT T Hh R [ U 11 6 AR R

8.13.3 JR F A & TR P4
hr: ARG
Fr e G
1 A7 H PRAE 58,915.24
2 82 WCHE 25175 K 1,600,963.34
3 82 WA F]
4 IVEV@RIBSS 184,048.93
5 WA H IR 2,322,478.31
6 oAt ST 17,820.00
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7 FEHER

8 HAth
9 anh 4,184,225.82

8.13.4 HIRFFA KA TH B M AT B2 A

AR S AR IR OR 357 Ak IR 10 AT 4 557
8.13.5 JIACHT 148 B 5= P A7 FE I 48 52 PR 175 40 ) 1 B

A AR IR 14 I 2 R AN AE T SZ BR 1 D

§9 EENFRENER

9.1 MIRESHIRFEANBEITENGH

WAL 4

Fra Nt
FYEE LIRSS e NS &
FH AN
I A PSRl
A 1 5 ERXCR e
el Lb A
62,179 8,639.76 6,437,061.68 1.20% 530,774,435.12 | 98.80%
9.2 HARESEBEEANMNILANRBEERESKER
TiH A BT (B o5 5L & A A L )
HEEHNITE ML N RFE
143,522.48 0.0267%
RIS
9.3 HRESEEANMILABFEEXFBRES LS EX BB
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AR ST 4 4y A A0 377,728,750.51

AR T 1R 4 SRR 3 T 1,079,034,629.60

P AR A Ak 4w 82 (B ] 47 400 919,551,883.31

AR IBE G723 AL B 13 A

AR TR 2 <y 00 537,211,496.80
§ UEREHHR

111 ESHBEFAARRSTI

AR W R BRSO HFE AR
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