G4 R ERS B B X TE 8 - RIE SR IR B 2
4 2016 5 4 EFWRE

2016 £ 12 A 31 H

HEEFHAN: BERSEHEFRAHA
HEFTEN: FEREBRBITROGERAFR
WEXEHEHR: 2017415198



A H TN 45 2% 2016 4E55 4 ZREEAR 4

§1 EERR

SEHEANNEE S REEREA RS PR B RERICE. RSN s 8,
TR AR SENE L R VE AT e B AR AN ) B I DT
SITEN P EERRIT RO AR A FAREAL G FME, T 2017417 16 HEZ TA
WG R S5 AR bR . HERIAMB A G EEANE, RIEERABR AR RICE. RS
BB BRI LSS S B Se i RS BEAE R 97, (B APRIESE & — s A

BRI GIHEAREHAREI . BRI, $TE 3 (A HH R B Pl AT 4l ) 1 A
ek EE =SV IR TR

ARG P 55 BB R 2

ARAEWIE 2016 4E 10 A 1 Hig % 12 A 31 Hik.



T4 B LN 43 2% 2016 AR5 4 ZREFHR 4

§2 H &ML

L& TR PR TS 4 I I 43 25
W M TR HLIEM
LA 160636

Y (Y L RTFIR
EE&E AN 2015 4£ 6 H 16 H

e B A R <5 43 LS A

1717, 366, 564. 99 43

BB Hbx

R INEAAR IR R B R ERER i B BEMBRER R Z i/ ME, 14085 H
P ER B S LA I AE 0. 35% LAWY, SEERERIRZEFEHIAE 4% LA

AT G R B AR EAR TR TTE, AR IR B AL FR 4 b g 2
AR IR B R AL S, FFARIEAR IR KOt s S A E (142
WREATHI R

ST 3 IR A R B RO AR R 6 X LLSEAT NI
G AT < Y R U 2R B2 ] 8 o A e < PR ) i 00 00 S8R PT RE AT SR B
Wi, BRI R SRR A O 3 BOR AN VEAS 2, B AR R I T 2Ok

Pt R ARG HI R EREERR AR B, A HE O AT DU R 4 A B AT
AR BRI, 7R PR R B R 2
AN G 4 M TEL IR 47 A A 39 K 2R 5 () M 5 L e R e 2 TR 1)
H 35 BR 5 85 FE AT 0. 35%, SEEREFIRZEAMIT 4% . WKFREL
20 1) 3 2R A DR 2 T BR8P AN R iR 22 i IRV L
e & PN SR A B R e B R B R . IRERIR E YK,

W jg?ﬂﬁ%@%ﬁ&ﬁ%x%%+ﬁwﬁﬁﬁ%ﬁ%ﬂ$(ﬁﬁ)
ARG TS, HAUR X S m FRATIE S fi

SRS FAEE SR MNgESES, NIEHFREESPE XK. Ba
PR R Rl RIS AR S TR EE 4, @ IREAR I Fe R, A
A SRR UL RR 148 BT ARER 12 R AR AL IR XU A 28 SRR AE

SN IS H J  f BE A TR A )

BEFEN A [ AR AT B BR A 7

INERE E EAlE R HELA HELB

B 3 P TR R W HHLA HELB

TIEA I H RIS | 160636 150245 150246

;;Eii;g;iig;}&%%gﬂik 157, 039, 662. 99 f» | 10, 163, 451. 00 £ 10, 163, 451. 00 3
REES R T I ‘ ‘ o
G BTG | W TR A G %ﬁgﬁg ;EZ:

TESRIEEHRE | s TR EE S | BRIk NE, A Eﬁ%m&aﬁﬁ

AAFAE A SR MmN | AR B &ﬁﬁﬁﬁ%ﬁ%
WL, MIERIRE | MXTBARMRE. -

S R B

B3 T 314 T




A H TN 45 2% 2016 4E55 4 ZREEAR 4

1 OIS (1 i
[ IR A g e
G, I ERERAR TR
BRI, BA50
Ei=R WS EANOE R-OF)
AR 22 A AR AL X
Bz AT 2 AL o

§3 EEMFIRIFMESHERI

3.1 EEWM SR

A NRMoT
. ~ A48 (2016 4E 10 H 1 H — 2016 4 12 A 31
B S b e 1 & J%)E F£12 A 31 H
L AR O sl & 1, 405, 016. 75
2. AIHF 1 -8, 052, 371. 00
3. MBS 45) 38 4 A3 i A B i) -0. 0443

4. IR FE R B E

180, 935, 168. 90

5. WIRE G BTHE

1. 020

TE: 1AM s B a fe 2 e AR SO . el . AN (NS A SR irER S D 30
BRAHIC 2 i R A0, A IR Dy A< 3] Sl iie o n_E A 303 24 so 8 32 s Wi i
2. ik e SHEAR A BRI NN B 5 2 G A I, TH A B S Pl i A 28T

P A
3.2 EE&HERI
3.2.1 AREWESDHUREH KR RHE SRS BB R K R
_ X b5 b A
AHEMKE | BEEKER | kgt | ~
B s el 3% 5% HRHZER | O—0 | @—®@
©) HEZ® AEAESE) T
HE=4NH —4. 28% 0. 85% -5. 82% 0. 86% 1.54% | —0.01%

T Mk S B =P UE RS Bl LI X 4R RO i 9 5%+ T M ARAT i WA R 2 (BR) %6%

biss




T4 B LN 43 2% 2016 AR5 4 ZREFHR 4

3.2.2 BHEE&ERAEBCRESH PR THMEN KR RIS FHLS B
MBI

lﬁ-‘P—.’ff'.lﬁMﬁ}ﬁ%ﬁ‘zﬁ}?ﬁ%ﬁ'ﬂ*ﬂ‘[ﬂ?-&ﬁg I 0. 255 L A HE A 2 R 1) 1 e o

5.09%

0.00%

-5.99%

-11.97% -\

TR IR O D

23040 {11 4]

-29.93% |}t

-35.92%

-41.90%

-47.89%

-53.87%

2015-08-18

2015-00-08 1 |- ----nn
2015-10-08 1 [---
2015-11-03 1 [---

2015-07-14- |---------
2015-08-11 [------+--

2015-12-29 - [------4---
01E-071-26 [T
2016-02-23 1 |-~

2

016-03-22 4

2

D016-04-18 - |-
2016-05-17 { [ Fee e

JO [ 1< T S A

2

2018-11-20 1 [---
2016-12-27

2016-10-04 |---------
2016-11-014 f -

IVR =7 T b= | S AN I AU SN SR S S
2016-08-00 4 -
2016-09-08 1 [---

2

[—m#rimmn

™

L B BB DA SR —— AT DG el e L N B b

1. AREHESEFT 2015 56 A 16 HAERL
2. BEHECHIZHR, ARILE R IFG L Sk B 44 [F) 2 125 TR .

3.3 HAfatr

.

§4 BEAME
4.1 EELH (RESELFE/NH)

EAREEHNEESLTLR | EHMN .
BECLOPE Trmam | miem | dem W
TS, EFERE, TREA
B L, 18 4FiFHE A
W2 . B PTG SEEAR K
AL (JPMorgan) 4 %t 3 & B A &) i 2%
FOE | % 62%151; 15(261?5 18 | AT, TR A A T
e (HSBC) 2R A3 AT )il A6 300 B 5 3
Pt RS EH AR R ES M,
Mg, ERERARNH
(BarclaysCapital) #8115 55N,
T P}




T4 B LN 43 2% 2016 AR5 4 ZREFHR 4

ZRIA T R K 4 ) ] o 58 % 0 ) A
WL PSR TR RS &
ZRIE AR UE & R R e 4
TRIE TR B 7 QDIT £ 4
ZRIE IR 500 Ft 4 5 4 28 P AR HI
2012 4F 11 A hn s te st 4 A
FRAHE], 2013 4F 12 H & 2016 4F
9 HHAEMEHEHIIE 500 $5%L
(LOF) Egi&2r, 2014 4
9 H % 2016 4 9 H AHMefEmsteth ™~
SRIEGIE R, 2014 12 H
£ 2016 4 9 HARAEME A B

300 F5% (LOF) &It 422,
2015 4% 6 H AN LN 7>
PG MR H RNy RS 4E
2B, PLEI AT SR AT AR AR
TS, WRRERRSMR.
TS A B G MOl T g, 9%
EHE S B ML BT (IMC) « A
RGN AR SIS A B R R A
B ARG HARESIEES K
AR, SERSFR AR AR G R
L, FOKEAFA ARG IS
S,

AR 2016 4F
U et
Igif% ;éj‘z T 10 H 14 E

Mrlesete, EEEHE, {5,
THEIEHMNEL . BTN %
AN 7 4Rk TAEIW, 2009 4

12 A nsamste i &S mAa R A,

AT M R A% 3 4 o T M B 2
B S AT A BT R A A T
B, SejE MR TR, St
FETAE; 2015 4 9 H ALY

R R B G,

2016 4 7 H AL ANV 7>

WILGIEGZAT, 2016 49 Hild

FHATMS et = 3 2 . MEHEAT s /)N
VIEH (LOF) K423,

2016 4F 10 H & HefF 54 B 45
RIS AT, FldkE g
& ML B

Ve 1 ARBUH AT H e A FE g JE IR A At 2 H s AR RO e ik 2

¥, AR HHONE A RAE .

2. AEZF AL 5 SGE AT B2 5 T ML N B3 B4R 8 BRI MR KA O E

o6 T F14 T




A H TN 45 2% 2016 4E55 4 ZREEAR 4

4.2 EHNHRE A AR EEEEEM A B3

BN, AESEHNAGET QEFRTEESE) SEEEM. o EE R 21 R E
USRS FINLAE, AEWMETE . SR DT R NS B S R 0™, 8 A% A2 i XU 1
Fefiti b, VRS NSRBI R RGN, AEGEEEM, MifEdREEER
R0 T 4 O AT ) 2 AT
4.3 ARG ETYH
4.3.1 AP35 ERPATE I

AN, ARIEGEHNARPAT AL G HE, WRAFREHSENT . 5. %
BT EI A TR
4.3.2 FEZBHITRANIETVLH

AN, AT G AR R A VIE I Ho B e 7 1 A R R S H A AT N . AR N R
EHNEHER A REAES 5055 AT R H 8 58 5 S 500 1 B AE Gy Bk i ik
77 H S B 1) B%IAE G Bk 2 Ik, FEE RAE THREU 5 IR 5 AN TE R T 5L
4.4 REFNESBRREASIES T

2016 4 4 ZEf, FMATFFREE, PPI FILIMRSOIE &, LA BARRsSE, ol
e A HIPEAT WAV SRk U AW R . BINORIG BT e 2 U R I “ & ZRpk%) 7, BAFYREUE 4 E R
Mg A7, H—Euk b 3300 &, BN R#EHE . (HCLEDAR BRI A A AR I E N
AT

KRB FORIBBEE IR, P IRE IR RIS, TR 2R SRR R 42 1E & BE
Mo

4.5 REBIAESH LSRN

IR, AHESHPEFEN 1.0200 78, RIHFM 0. 6350 Jo; AR WIHE S HHHFE R K
-4 28%, [FNLSL B 2 % -5, 82%.
4.6 MEBAREERFAABREET = FHERE A

%

N



T4 B LN 43 2% 2016 AR5 4 ZREFHR 4

5.1 MEPREZSEH-HSHFMR

§5 MEAAHRE

i H

X W)

o 3k 4 B R B4
(%)

et #5255

171, 130, 605. 81

93.92

Horbe R

171, 130, 605. 81

93.92

BB

[ 5 WAL 2 A3

Hrr: fid

PSRRI

REEHR

BRI AR i 1R

KNIRE Rl 5

e

Horpe KW SRR

AT AR 5 4 1 i

11, 016, 243. 24

6. 05

HAh 5™

57, 875.76

0.03

it

182, 204, 724. 81

100. 00

5.2 MEBIRBTVSRARERBHE
5.2.1 MEWRBHERERTUSRNBAREREHES

R85 1725 ARME o) o B 4 R 1 E L A (%)
A RS R il 1, 199, 855. 30 0. 66
B | Rl - _
c | il 68, 742, 852. 30 37.99
) . #1. RR BOKAEF= R . )
HER L
E | #50 1,027, 042. 20 0.57
Foo| R MEE 8,076, 177. 24 4. 46
G | ZdEEH. g AHEELL 913, 008. 00 . 50
H | AEmAEmol - -
. 5L A B R R 66, 659, 170. 16 26, 84
2l IR T :
T | Rl - -
K | sk 3, 482, 018. 68 1.92
Lo | ASEFIR 55 AR 5l 3, 540, 663. 44 1.96
M| BFEERF ORI AR R S - -
N | KFIS ERETRI A H it g - -
0 | ERIRS . BEAI ARSI - -
p BE - -




1k

HEEM> 2% 2016 FE55 4 BREIR

Q PHARtSTAE 1, 834, 365. 00 1.01
R A ARE R R 15, 045, 818. 38 8. 32
S ZiE - -

&1t 170, 520, 970. 70 94. 24

5. 2.2 MEMIARBURER B AT RARARER T &

A (&3] ARME o) i 3 4 W PV E L B (%)
A VSN N Q- N[ - -
B KA - -
C i1 M. 480, 445. 68 0.27
0 B, T, R ROKE ) )
7R R
E jeikitn4 15, 592. 23 0.01
F bR AN - -
G paliibet IR e a4 - _
H {1 MOl - -
. G AR B 6 817 20 0. 00
ENiE R4 ot '

J Gl 106, 780. 00 0. 06
K S Hiu =l - -
L FH TR 7 55 AR 55 - -
M BRI FEANELA MRS - -
N IKFIS IR A FE Rt

B4 - -
0 JE RS AE BRI H At iR

2k - -
p BE - -
Q PA 2T AR - -
R Ak R E AR R - _
S Lie - -

it 609, 635. 11 0. 34

5.2.3 WERREATI A R PBBEHRE R R A

T

5.3 REBIRIE A FME G E ST $FE AR/ R T+ 42 REE R R 4
5.3. 1 MEMRBEBE LA RN E L ZES T = FE B DR T+ 2 B

AgE
e ARME D) FHEEF=T
e meEmss | wE (g | SouoE G 'EHQ;J({;)%
1 002024 BT 458,186 | 5,246, 229. 70 2.90
309 3t14 1w




A H TN 45 2% 2016 4E55 4 ZREEAR 4

2 300104 SRALIRA 126, 758 | 4,177, 943. 68 2.31
3 600703 =ZIGH 310,960 | 4, 163, 754. 40 2. 30
4 002456 BRHE 115,895 | 3,972, 880. 60 2.20
5 002739 Pape a4 71,600 | 3,871,412.00 2. 14
6 300017 WA 1 R 72,209 | 3,871, 124. 49 2. 14
7 600804 i) 172,500 | 3,782, 925. 00 2. 09
8 002230 EYNTIY 139, 454 | 3,777, 808. 86 2. 09
9 002241 ORI 139, 600 | 3,702, 192. 00 2.05
10 600570 THA T 75,300 | 3,549, 642. 00 1.96

5.3. 2 IMEHIRBURS B A M 5 2 B3 E HOF N R T T B R

BEHA 4
e WA BEsw | wm g | 2UOH OO AREETRE
He (%)
1 603986 J& 5 B 604 107, 493. 88 0. 06
2 601375 IR S 26, 695 106, 780. 00 0. 06
3 002832 EA=F PN 1,158 70, 290. 60 0. 04
4 300583 FALEY) 1, 582 63, 738. 78 0. 04
5 603877 KPS 2, 544 54, 187. 20 0. 03

5.4 REHREFRSF RIS RNAFRRAS

Teo

5.5 RE ARG A FAME o H S B E LI KN R BB 042 S5 8L B A 4

T.

5.6 EHIRIEA SOYPME b 2 & ™ 18 H IR/ HEFF VAT 48 B ORISR 3R

e
.

5.7 IREARIE A FAME o H S T FE LI RN HEF BB 142 5t SR B3 4

Too

5.8 RE ARG A FAME o H S P FE LI KN HEF BB FLA2 BUIESL Bt BA 41

T.

5.9 MEHARAE STREKIBIIA L 5 5L i B
5.9.1 REPARAE SHH KB R MBI 28 4

T.

310 T St14

p=i




A H TN 45 2% 2016 4E55 4 ZREEAR 4

5.9.2 AEEERRB IR HBRHEBOR

AT G BT AR I DR AR S B B B U, DA GREDN B, B2 FEREIEL . 225
BRI OL 5 20 AT 4 A P ICHR S B AT AT A AT ARG R U [ I 0 < % 77 X 450 B 2L
B R SR A A OB S A, ISR E R AL A TR E A H .
5.10 REHRAZR SBBHIE R 5HFIL A
5.10.1 A E B REEHE

AT 3 5 R IR B B VL TR e A 5 I B B 5
5.10.2 REWIRAE SHBE 0 E 5 5 K7 @00 25 B 40

AN < e e 5 R PR3 90 L T R 5 L U B e 8
5.10.3 AHEFRHIRRE

AT 3 5 R R B B VL TRl e A I B D

5.11 BERHAEGMEME
5.11.1

AT G B HIHT AR — BIROR IR B R AT FARUR A A PR AR - 2016 42 8 [ 11 H
KA (RTINARIE R R ATBUR B it g BRSO E A E) . AR

Rrafol: IZRIER R A F B E b I A T E MRS . FIE R A TR BRI
HORH DU A HRF IR ARE R ARSR, REICES. HF. PEEAR. 72
I LA o BRI H B A B 5% B A N SR AR AR RGO, AR IR N FM5 B SRR
PP SR B RLAN N DUE DL, LKA B A A5 JE R N5 1% 38 300 P 75 1) o LA PR ] S AL AR
S5 il L

BOEOL: RIEE CRT EW AR @ NRE SRS ICE B ERRE) GEESA
(20111 30 5) , XPHERARIAT (AFE B NEBEIEE) , SRURUES & s <y B 2,
FORMMEE T, R IEE KRS0, A% A RS BRI NIk, 788 ARE BRI A
HIEAT . A F IR BRI 2K, IR TR S BUBIT AR (RS B AE S
)

Xf_EIR B IR A RRAR P U] AL TR G, VI IR AR AR A, I PR R
RZEN EIRIESF IR 8 T AR B A E BT ICE, FF a8 EHME, Ziks
PR CLPAT 8P (R B TR TR SRR, R B VR A AN 2 ) o B2 AR R E

ANHE ST HIRT A4 AUE SR A AR IE SR AR AT AR E A ISR E R . SRR

AA

211 W 34 ut

%

Bid



T4 B LN 43 2% 2016 AR5 4 ZREFHR 4

TG H AT E N RZBIATHEST. ATTHIETR.

5.11.2

AT BB AT+ 4% B SR BOA T R RDAE 1) SR e JR SR e

5.11.3 HARE =R
75 B4 EH o)
1 AR S 19, 808. 20
9 | MUGEFTEF K _
3 | B _
4 USRS, 2,490. 07
5 I UL FR R 35, 577. 49
6 | HAtSRGEK _
7 | FERESRH -
8 HAth _
9 &t 57, 875. 76
5.11. 4 #HEHREFA KT 3 B B o mT # {535 A 40
To
5.11.5 WEWRBEIR BRI E P AR IE 2 BRI 5 Ui B
o b L L T
V2~ T A% [IH AN
e | meEmem | memas | OSERESI Dol | maemismm
Al Oo) o
1 300104 SRARIY 4,177, 943. 68 2.31 SN AT
5.11.6 & AR TR Bl 42 B 2= o A7 70 30 08 52 BR 17 00 T i BR
- IS
VA Y 22 B 22 A4
e | mmeEm | meman | ORI i | vomzmis
e E Oo) @
1 603986 JK 5 BilH 107, 493. 88 0. 06 HOKH I
2 601375 W ESR 106, 780. 00 0. 06 BB e
3 300583 e Sinex 63, 738. 78 0. 04 BT e
4 603877 PN 54, 187. 20 0.03 B e

5.11. 7 BHEAFIR G ER AR BRI o
MV R JR AL, B4 S s Ay T AN & T2 [ i) BEA7 AR R 22

o112 T o4ti4

=




A H TN 45 2% 2016 4E55 4 ZREEAR 4

§6 AL MRS

Hfr:

i H LR HEEA HHKB

s A S A A A 162, 730, 414. 23 10, 009, 477. 00 10, 009, 477. 00
i 75 30 1) 25 4 FR A 47 0 14, 801, 994. 35 - -
I 5 T 1) 256 4 U ] 47 3 24, 794, 740. 69 - -

05 J U 1 3 < 95 70 A2 B 473 40

OB L7~ 3 51)) 4,301, 995. 10 153, 974. 00

153, 974. 00

5 HH 3 A 4 40 A A 157, 039, 662. 99 10, 163, 451. 00

10, 163, 451. 00

T IR AR BN AN FE B = Gy BT FRYTC X e i 3 201

§7 ZEEHNCHERRSBBRARSHEN

7.1 EEEBANFHEEEHTRNHENR
WA T K A 534
WL AR IR, AHE A N\ R AKE S A

HEEA
BUEARE AR, RELSEHNKFEARELSMT.

HEB
BUEARR G IR, ARESEHEANRFEARE SO
7.2 REEEANEHERFREREARTEER 5 HH

AN B RN TS IR R S B ] B S S A A < Bk A 0

§8 MMHBFEE FSRMHMEERGER

313 W o4ti4

=



A H TN 45 2% 2016 4E55 4 ZREEAR 4

§9 HENMHFHER

91 HEXHER

(=) (MEHEHER ) MR EU O SOEHF IR R RS RSB )

(=) (MBHERIERS 3 FLER N 48 B0 SO SR TR AR ML)

(=) (MEHEAER ) FLBC R B> FOEF I AL G 2016 FRBERS 4 RS ) (3O
9.2 TR R

TRYITH AR H XA HR =18 168 S IRYIIE PR 22 o 43 2 MG &8 B BRA 7

JEHCTT PRI X T R 1S B 1 Sk [ @ AT IR A BR A 7
9.3 HHFTHK

Pt IS G B B S (R Py S SR A, T AR SRS BN, il AR A
AWk Chttp: //www. phfund. com) 2.

PR FR ARG BUFEER, 1E AL S AMEESERAGRAR, AAF CHEE
FIRS 748, GiHIE: 4006788999,

H>

s et 4 PRA PR A A
201741 A 19 H

314 T Sti4

=



