E 22 K LI TR A T IE SR BT 4 2016 SF - 4F AR

ERBREKMEBERIEFERERES
2016 SEFFEHRSE
2016 &£ 6 H 30 H

EETHEAN: BRESTHEARAT
EEXEN: HERITROERAA
WEZEHEY: —O—~ENA=+AH



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

1 BEERFKHEZF

1.1 BEERR

BEFHMAMER S, ERERIEARE TR A EERERIC . B ERRR s E sE, Jf
KNI EL e MR AN SE B RN A JOE B T . AREERE LA =2 UL
WAL EFETFZ, SFHEFKER.

HEFLE NR R HRAT A A PR A A AR AT S S HRE, T 2016 4 8 A 23 HEK 7 Ak h
W& Fbn s R FlES B O W&tk . BBAGMEENE, RIEEZNERE
TERRICE. R FHERRR i EER.

Fe G IR LORSEAE . B0 5T 0 U A SRS R R, A RIERE B — e A

HE IS A G ARRIARRIL . A KU, $TE TR 0 D S iR 4 5 152 A J
EAINEEE SV RCYSE Wik TN

ARG W 55 R R R H T

AE WA 2016 1 H 1 Hilg% 6 H 30 Hik.

&
[\
=
H
S
p=1



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

1.2 H%
1 B TR B H B oo 2
Ll B BN oottt ettt nenen 2
2 B R Al oo 5
2.1 FEBFEAIEI oo 5
2.2 FEETERTEIH (oot 5
2.3 FEEE T ATNIEGTEET N oo 6
24 ZRFEFETTIX oo 6
2.5 FHABAHITEHERE oot 6
3 B SIIR I G I R I oo 7
3.1 FE BT ZEFEFR oo 7
3.2 FEGVIMEZRII oo 7
A B B A R et 8
4.1 FEEFHNBIEGLETRTEL oo 8
4.2 FEINS IR BN AT SIEE BT DU BT e 11
4.3 FHASRE N ATLZBTEIATETNVEE oo 11
4.4 PO R A B G AR TR SRR AN BRIV oo, 12
4.5 AN FEMET UEFT AT IEFPITTERREE s 12
4.6 FIENSTHAE NI S M ERR T I TV oo 12
4.7 PRSI B IE SR 3 FEAE DL UL oo 13
4.8 A I BB AT SR NBEIE S I ETVES T UL s 13
S B B A TR I oo 13
5.0 AN AREESFTE NI ETEILTT I oo 13
5.2 FEE AR AN AL S THS RS . AT FRE 2 S DL ULEH 13
5.3 FEE AR ALELRE P SEREANRR L, HEFATEERREL e, 13
6 BEBMEETIME (REBBEIE) oo 13
6.1 TETFZHUTIIR oottt 13
6.2 FUTEZR oottt 15
6.3 AT ERES (FEEIFME) ZEBIZE oo 15
0.4 FHFRPITE oottt 17
T B R L B AR oo 32
71 BRI B TR LA TE I oo 32
7.2 AR AR I AT A B ZE B AL oo 33
7.3 HARHZ A SR 5 5 4 057 AR EU ) R INHE Y B BT IR ZE BE BHAE ceo 33
7.4 A AN BB A AT E RAREN oo 34
7.5 BRI TR S I S B R B AL oo 37
7.6 WA FL A Fo b B o 2 4 B8 7= 1 U R/ INHE R AT HLAA BEdF 4 B B e 37
7.7 BARAZ A A 5 B 4 U 7 AR EE R INHE Y B BT B SRR SR AR BT A e 37
7.8 TG HAR L A SOANE o FE 4 BE A LU N HE R I T 44 St S B AR BT A 38
7.9 HARHZ A AR 5 5 4 057 AR EU R INHE T BT LA ABGIERE B B oo 38
7.10 A HIRAEE ST I FR A TR AE Dy I DRI oo 38
71 R IR ARE SR B E G T D IEILIEI oo 38
712 B T B R BT oot 38
8 B I A B B oo 39
8.1 MARFEE SN HIFE AT BT NGER oo 39

3440



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

8.2 WIREESE TN MMM FHFFA ARFE B I oo 40
8.3 AR &AM M G A AT I S0 AR B DX AT DL oo, 40
9 TFIERIE G BT EY oo 40
10 B R I R T oo 40
10.1 FEGAEFEEIT AR ZITRI oo 40
102 BEEHAN, ESHEANN LIRS E AT TRERANFZD] (s 40
103 #RIEEEIIN . HEWF= . FEFEE LSS HIVFIL oo 41
10.4 FEGFEFETRMEITILEE <.oooeoeeeeeeeeee et 41
10.5 4575 0 Y SO ST 1 TR S5 TR I, e 41
10.6 BHELA . B8 NS H SR E N R ZFE A BAL TTEEIE L oo 41
10.7 FEEFHIES A FZE G B TCHITT FAEDL oo 41
108 LA FE T oot 42
L1 B B Sl H i oot 43
L1 BB S H SR ettt 43
T1.2 AT T BT, oottt 44
T1.3 BRI T TR oottt 44

#
~
p=il
H
N
=



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

2 EE&EFAN

20 REELKEHEMN

F 42 R KA TR A BYAIE 2 45 3 4
F 4 TR E =KL RS
& FARG 020026
T g R 020026
HEEE T LRI TFF R
A FAERH 201243 H 20 H
HEEHN [ Ze e 4 A TR A ]
HEFEN R RATRM A PR A H]
i 5 R 3 4 40y 0 e 46,577,944.96 1y
REeARGEM AN

22 E&P=RHH

AN T A 38 FAT i R VAT R G AT ) I o Aol S5 S A (R R A

HeBEH br XHE A HEATRE B A REEH S A5 T, EREE T K
W E e .

LRETE =&

I A B H NS B (Melva), B EMAT.
WA wEhtE . A E AT BOT T A R R AT HIT, SRR 7k
B R0 = B Ll

2. R A BT R

AR B G R R B A B G, @ LA R LA U T A R B A
(D) NZE T, SESONIRE P K (2) It R
T TR 5 B TS S K R N, IR T R RS, RO S
TR SEA s (3) FBEAMAE RIS, FHRAGE 5 A A VTR 1 bs
(1, W13 822 a1 bR . (28GRI B A 1 AR RIS I RTHE R, 58
AR SR A R .

3.5t 5 4R

AR B4 A B P R R B LK AR SR A B o AL, S5 A T I A
R W 5 1] Jo W ot 6 M 2 23 AT, it A o R i 2 i L s
SBR[ it 95 $  E H

4 BUIF 4% % S g

A% 3 G P 2 ] VRS R T4, 3 Bt AT BUIE $ 58 « JE 4 BOIE$ %K LA
W48 5 AT N S5 A, 7 R R SR A A2 43 BT 3 & B 1A (1 R Atk b 4R T 37 10
6 3009 3 BEAT RROR A R SR XU 7T 42 (0 R B N A A AR 25 . AR
AL G IR TR, B3 E A R TR &5 . 6 N X
By SR AR AN B s A 2

5. JCHe A TR H B sk

ST 44 T

W
s
&
o




| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

AT R AR A XU ER A S50, DA BACRAE 9 B 1, 75 XU rT AT i N,
AEEEFEN, S5BRIBHRARE, DEHEERAAM RGN, K
4 G 1) RS S AR R E%ﬁﬁhi%%ﬁﬁﬁﬁﬁ A2 5y i K P 3 1%
G, REESEHATRIEN BRI, i eHIESR T I A B T s
t%MHn,ﬁ%ék%%ﬁ%mmﬁﬂ%iADEMEﬁm$
b4 EE A TR HE=Y7 TR 300 48 F U a5 28 x80% + HiiF 5 & it 77 48 H i a5
x20%
$ﬁ DR B G, A T AR 1) TR 2 RN T R = T R T T
MRS, KTRENES.

4,__

NS =R e

RS AL 2 AL

23 RGEHEANMEEEEAN

T H HEEHN SIEN
B ERESFHARAF HEARATIMD AR A HE]
44 25 5K g ik
5B % e
. e A L Th 021-31081600%% 0755-83199084
5PN
7 LB FA xinxipilu@gtfund.com yan_zhang@cmbchina.com
B RS HE (021) 31089000, 400-888-8688 95555
& 021-31081800 0755-83195201
o L KE 1005 B | IRIIVR RS KIE7088 5 FH P AiAT
VE bk -
BR&Flrb 0 398% KIE
N | YA 1 | PR =] :'/_\’i[ Nate, ﬁ = 712:11 7 4
e PWHIL O XA 18585 | IRIIKR KiE7088 5 H BT
MR B RKE16Z-19Z KIE
I A 24 B 200082 518040
HEEMREAN B A
24 ERHE A
A4 i 58 IS B R 4t 44 A (P EREBR D C EHFUERRD)  GEZRE R )Y
BB S B R IE S BN LI http://www.gtfund.com
FETIOX A 18 5 8 SRS
o A T U WML X AP 18 5 8 S K
16 Z-19 2
2.5 HAbAXEER
TiH FR TrA
EEE ! N iy OX A 185 8 S5
AL .f SEHAMRATBICEM | BETIOX AT 185 8 S5 S KE
N 16 )2-19 )=

#
o
p=il
Y

7

I
=
=




| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

30 EESBREANM FHAF

3 EEMFEEMESHERA

SRS AR

3.1 H 1] ¥ A 8 A

REH (20161 H1HZE 20164 6 A 30 H)

A O S -3,378,193.81
AR -5,490,780.88
IOAY- 351 35 4y B0 A= B -0.1167
ASH IR 2B 1 2 -5.50%
AIHFE G A B E G K -5.27%

3.1.2 HREHE A i AR

& WK (2016 €E 6 A 30 H)

SR ATt e R 56,353,053.62
HHPR AT AL 3 P I 4 AR 1.2099
HAR 4 0% 7 vHE 107,950,056.44
R B & 0 B AHE 2318
3.1.3 Rtk WL HIAK Q0164 6 A 30 H)

e MR THHEIG KR 136.03%

i

(1) AW DSl 5 2 S A WM SN #estlieat . A CRE 2 fedr e sh i)

THERAR G 2 F G IO AR, AR 9 A Y] L Se B as in_E A 24 Se i E AR S I s
(2) Prid e BHR b AR NNWEAE 5 2 e 1S B, Th A3 a Sebrific s K1 22

(ISE TRk

(3) XA AT BRI, R IR B 7 G2 52 v 2R 23 BE A -5 2R 2 BE A 2 SEEE 20 (K 30
R CNIIRREL AR ELD .

32 & ERU

3.2.1 EEHBFEEKE RIS RSB 43 R K L

o A A 1 X Ml 45 b s
N gty | o N gt |
B Bt KD KR bRtk ZE P R 2 K b OEI6) @—®@
® " He£@
Lk —"H 2.57% 1.31% -0.25% 0.78% 2.82% 0.53%
HE=1MH 7.91% 1.45% -1.47% 0.81% 9.38% 0.64%
U SAN M| -5.27% 2.36% -12.01% 1.47% 6.74% 0.89%
Hhk—5 -9.77% 2.80% -22.62% 1.84% 12.85% 0.96%
oFE=F 109.58% 2.16% 40.48% 1.47% 69.10% 0.69%
HE 4 &AL
5ﬁ£§%i 136.03% 1.92% 23.61% 1.36% 112.42% 0.56%
A 7
70k 44 T




| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

322 HESAFAARUREESH PR TS EE K REZ) KI5 R LS HBEE A w2
B B
B 2R KA I TR S B SR B R A

13 55 B B K R 5L G b e B v A 35 R T s B AT EL K]
(2012 %3 H 20 HE 2016 £ 6 H 30 H)

241.76%

214.90%

188.03%

161.17%

134.31%

107.45%

80.59%

93.72%

26.86%

0.00%

-26.86%
2012-03-20 2012-12-06 2013-08-24 2014-05-12 2015-01-27 2015-10-14 2016-06-30

|— ERBEMSES — L]

I ARG EFAERH N 2012 4 3 520 H, AIEGENDHE ISR, S 05 ]E
LI & 5 R Z0E -

4 BEARSG

41 BEEHARESLEER
411 BEEBEAKAFHEESENER

ERECEHEARAFMRILT 1998 4E3 H 5 H, 24P EIE 2R F 5 [1998]5 5 3CHAER)
EHHREN e EESE AR — ARNEMBEAN 11 LR ANRT, AREMBAY L, JRE
A6 ARYN A 73~ F .

A 2016 4F 6 H 30 H, AREEHALEH 62 WIFBGIEH R H LS EREEHKIRA R
AR HEES. BRERAVNEHFBEES (B 2 LTS, S RAERS AT R EIEHI 5
e ERERGIFEF RIS HRE DRE RO GRS . ER IR TR R4
B3 & R A MR A IE A R A G EREMEZENER S IR TS BRE MM R

8 iik44



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

BETNEH B R ES (HEMIESFRRESHANR) . EREFH MR G IUEF R TS, [E
ZRUR 300 FRBOEFF IS (I E R G RIRARER S UEF R EE SR AR . B = XUCF % 1k
T HES . ERXAMRHREEGIIER R R ES . ERP/MERKEEBIEAR RS (LOF) (H
G BRI F AR PR S AT R . BEIZRGIHA T 100 FREUEH AL 54 . ERM LA IR A RUEFH R T
H4 (LOF). _bilE 180 <l s 5 BT FR BOE R 5 B 2 . B 2R LA 180 52 5 RIT Tl {45H
IEF R RIS S EREARELNESF R RS E R XS SRR A B UE S5 B 4
I 215 F BLR) 9 SR R SR 4R B 4 . [ AR K R VR A B SR 4R e B 4 [ AR K5 i v G L 0E
FIF IS (LOF). HEGHAMSHIERER RS, BRIESEHRRTINES. BRERTIES
ROEABRES GhERIEHFRFESHEAM R, BRRCHAGHUREAEF R ES, BER
EHIE 5 M = AT L F e B0 FOE S B 5 4 . E R E R AR & BESF #e 5 4 (LOF) CHy E R b iR
AR 3 B2 IR SR AR I3 3 0t ik 4 e DA ) Jem i e 4 1T R D L LI S5 4R 31 5 52 5 AR i A F R I S %
pri 4. EZR LR 5 EME G5 BT IR H0E S B B S & . 9 TA T 100 38 5 T
AFEBOEAF RS E R b E b m e G AUE R R R . RS 5 BIFRaUES
B A, B AR E B = F R AN S B v R 4. B R EERE 25 PAAT AR B AE S48 o B
& ERESEHM G ANESF R RS BREEMERS REKERA IS RRES. AR
RAE R IHAC B R G AUE AR R4 (LOF). [EZRE Ik R B R & NS R 54 Rk
RIEERG ML S . R EFRE W SANREG AR S . ERG MR R
BRAMIEAE RS, EREEREANEABEES (HEFIEHARTRESHEAINR . BRI%
PFR I B IR A A B 4 . R ENE & R UCRMT AR SO OIE S B R 4 . R ARt 5 1Y
UEF R R CHE 2R 6 AN B R (52 05 BUAE 5 P Wt B B AT ok ) [ 2R SR A 2 R VS T B R A&
ROESA B RS R BRI R AR & B 5 B S S ALK ) . B ZRIRIE TMTS0 455004
FREH RS, BREIEE QBT VIR AR S, ERES RIS EIR A B 7%
e ERMXuEAGEHERG PSR TEES. HRAERAELERSMIERREES. BRI
P+ S AR R o B [ R e S R S A R P T e L [ A0 H AR AR AR AR TR & BUIE R 48
Hg . ERAMAFMUGIBE SR IESF B R LS. BREFRARAGFIEHR RS BRAMEH
PR RNEAR R RS . ERRARRAR G BUER TS . ER S0 5 BRIP4 1k
Pl g, EZRA R B R A ANE SR RS ERENEN IR RS SO S R R R e
(2R [E E BT BV IR F 000 GRAIE 3 B B 3 4 bl v /NI 300 B 32 5 BT IO 8 0E 23 3 W ik 4
Rk, B 2016 4 7 H 1 HEF Ay [H 28 FIER e R E i BUEZ# 5 5t 2 & (LOF)). 74k, A%t
SEINT 2004 43RG A EAL S ORI S T F AL REE S W P B VA%, H A0 ZH68E 8 2 E LR

\TY

9Tk 44 7T



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

e MEEHE. 2007 4 11 7 19 H, AFEGEH ARGV FE SR E AT . 2008 42 H
14 0, ARIEGEHABCYE MR A €2 P 3= E M Ss (BPEM) MESEAFRZ—, HFT
3 4 24 A& ENE SRS SRS AP R # (QDID Bk, My H AT A B <4 h
oM ES AT —, BT ATEES . IR T4, L EIA QDI A5 HL % B .

412 ZE¢2E (REGEE/NE) RESSLHBE KN

w4

55

AT G e P
CBED HIMR

ERHY | SEH

EFR A
F IR

L

H i

P A e
g (JREZRE
JRA AT i i
F)HEREE
e HE T

i

2015-06-0
4

6 &

mitwrse. 2010 4 4 AAE
RESEHARAA, PFHMEVTR
. EEZFPF., 2015 £ 6 H
AT [ 2 B A 328 VR A B IE 25 4%
Bt 5 4 (1B 2 K I e i S AR
FRERES) NEESEALH, 2016
4 AR E RSN ANE
FRBREGNESEH.

ZIN

P A e
g (JREZRE
JRA AT i i

2

2015-05-1
1

2016-05-25

8

Wi-EwF 7t 4. 2008 4 7 H & 2009
8 ATEIREESEHAMRAF
fEBLFERT 7T 51,2009 429 H £ 2011
T2 ARSI IR 4 BLAT TR
NFUERFFE R . 2011 4E 2 AN
EREESE AR AR, JHEH
P EEL B, 2014 4E 10 H
AT [ 2 4 AT Mok 3 1F 55 452 5%
eI LR, 2015 4 3 A2
HeAT B F Al (R R A TR FR 12
PE4 (LOF) (JEEBEMEEM
ISR AE SR R 34 (LOF)) 1)
REEZH, 2015 4F 5 AT E
RN K TR A TR R R T A
4% (LOF) C(Jf B Ze /N Rl K i
SEANER BT RE S (LOF)), 2015
5 HZ 2016 4 5 AEEZRBA
e 35 TR B IR 25 4% % Ak 4 (i [l 2
A A 3 5% BEAAIE S PR B )
e, 2016 4 2 HiF(THE
PN 3 LTI e S At
R4, 2016 4 4 HiLH(THE
Re DR RROE SR £
HEe&%H,

e

 BEAEHAEER H AN AE H IR AR e A B, B SRR, IR EEE

2510 U3t 44 7T




| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

FARH .
2+ UEZF AL SCGEMAT IR GIESRAL AL N 53 BEA% B B AR AR SSRE -

4.2 BN IR & B A B s 1 B A ST R DL B

AARE N, AEGEHAFRET GEFRE). GEFRFEESE) (BEERARAFLS
MR SR A REEEIIE, MRE TR e e FAHESE R BAE, AERELEM. ¥
TR Tt R PR S AR 108 N B 13 5 T U5 B RO P B 4 7, AR Pl UG FR) it oA A
PR . RGN, ARESEESEHGM, RREMFESOHIFGANRKT N, RE
ARG BT RIS QIR 5 REAE AT N, (5 B9 kit iR, 288, AReEA
HeEHAPE AR E T SRA G S5 AR R Z I ARy, EeE RN

TRFFIOLIEME, JRE A RS MEElE. OB M@ ENIEER R, A RRMESE NI EIER

@

43 EEAXIHRE N AP 5 E B KL B
4.3.1 A3 B il BE B AT 15 B

AIEAN, AREGEIHATHEE T QERRTERSEHAT A TS ER TR Ak
HUE I T A D X o ) EERTIRRR ot A% A4 A 5 IR S B R AT R R, IR
DX AR5 I B I AT B e MR R AL, VDS JE R a ik AT A .

() AREEE NPT B R 5 B A 18] 5] 10 52 5 4 22 20 M

RIS AP GETEN, AR T AR N EE. HAaFHFm S DxEN . @it
X IR BEEE T RIAE Gy M 2250 B, BT IRAT 50 BC X i A 28 B KB 7E 1% B m B UL, HORHE 3 v
W B EIEE 95% B A5 T AT 0 1 t K56 .

(=) Yy E g 1S W 2 70t

ARFEEEHNIEE T=3 F1 T=5 E N3 R A5 11, W80 A28 5 1% D7) AR IX 5 A B 1)
FINAEF33, JRRAE vk, BEAT R a4 (R 7E 3 FE I 1) & L i 8] 1) 52 St Z 00 B 3T 2
s Z M MFEA I SR (FEARE>30), AN RIIME KB 1%HEHR LT .

(=) H& s A AU 44000 T

XTASBEE I AT R IE AT ¢ e RS H AR T AR 1A & A A 2RI E IS R
REEHGHCN, CERIEGEBIANZIEL TR, RIEEGE IR A 7N e ud] & msa
AT RE P B A P52 5 AA 2 4k AT N

11 it 44 7



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

432 REXZT AN E T H
AIREWIN, AR EARESEHEANE IR EAGRRERBFEHRAZ S ARG
W, RKIUATE A T RE S B 2158 5 AH 2 ik (0 7 58 5

4.4 BT\ R B P R S 1 5 SR A A ML 4 3R IR 1K) U
441 R E PN E SR F R FZES T

WINPT R 300 FEHCF R 15.47%, BIMLARIRECT R 17.92% . SCIBAEINE U I Ze A, Se[E iR
WA () BT, 0 Rt T e AR BOR R . EN AT RS, WAHUIREER. A K
GPIT —REREFEEE, —FEZS MR, AEREL RIOEEGRE G SR L, KEE
Iy o ANV St G4 i/ A B B B, DU AR5 B R o M o ) v 45 W IR A, B Bt
2 1552 28 TE KRN (45 00 502 0 ) S R

4.4.2 5 W N E S8 SR
AIEGTE 2016 F L LEFHEIEKAEN-527%, FIHDL ST B EE AR N-12.01%.

4.5 BEAXNERELL . EFTHETUESKNRERE

JEEL 2016 £F T F4E, SCIBAE VAT IS AT RE, S [ Fd WO W 28357 )5 22 b S 5 10 o i A7 £ 0
2, EAZG-TRE, A BXR W EES BRI Bk, A28k 2 07 B IR =
AT, (BAFEEASMVENL & AL BB L, s AT IR W . Al (AN B WS IR 51 7 1R/ T B
Kbt SRR G E VESR BT P E ST B AU, BT MR E8. BEER
SRS FFEAGERRETTAN AT, RIS S A i A s ) e S5 S R L & . AEIB SR
Yoo (¥ (RIS 3 XU VPl AT XUz F 1, DiA NGE A e R 4 10 P Mk B [ 4oks S AT AN AR
1 H 5 o

4.6 BEEANKEHNESGHERFEFFTN A

AH G NG IAN SR EE M E, WAMER R, JFIE 7 HCHI iR . fiEZR R
2 EBEOTTR M EA R TR RE. PUTMEE, #REeMER ARG WEHA
MRESMEBCRHITERT TR AFMEZ RS ETIEE N A AT A0, AR
S WREE, AT LS T, WEAFEE AT S EFIERE ST LA
W22t KBl fE . FEE 2 BRI NG E A $E s R A SR oL, Al A 2R 53 A 5 RS
HRBE AR . B AFAEAATE R R, — DI PR A it KA e e

’

12 Tt 44 7T



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

4.7 BN IR B P9 2 R T 2> B 1 OO O BB
BEARME YR, RIEATE SIS G R E RS, ATE G T0 R 73 BCAH 1 A S Y
HIE o

48 MEHANEEAN AR ST ALRE ST R EREHL KR
T

50 WEHPNAESTENENTHEHFILE N

TENFY], EAMRE A, EEFE AN—— B HRAT B A PR 2 R A AR A 45 35 5 5 4 40
FrA AR GR AT R, Perisy 1 b NRIERI ENE SR 5B R k) AR A VB RE L, B e h
A, 54 RIS STHUEAT 1 R L5 .

52 FEEANBREHANALZSRTBERATE. #ETE. MEIEEFRLK A

ARG I G E AR RIS B EN T FIE T 2 e 0 30 R[] 47 4
WITHaR . eI SR A b, AFAEAR TR 3 2 & 0y B AT N FIZE AT O, A8 EsF 1 (hie
NI ERIE TR B2 i) S AT VA HNE I, A8 4% 5L 25 T (118 )™ i 14 2 15 [R) IR R E EAT

53 BEANELEEREFTMSFEREARTNESL. HEHNTBARERL
AR P S EAR . HERIL. WS itk . ANES I SRR AL AR S N R E K,
HERA e R, AR RBOC . R S VEFRIR B RN .

6 FEEMFIHRE CREFH)

6.1 EFEMMR
Sh R ERRKIRRE AR SR TS
WEmIEH: 201646 H 30 H

A, NRMit
" AR LEER
B 5 2016 £ 6 A 30 H 20154 12 A 31 H
® FE. - -
RATIEK 6.4.7.1 18,891,531.20 13,878,857.26
AT 4 430,342.85 706,389.16

13 it 44 7



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

A RIE S

82,342.09

144,406.60

A2 oy 1k S Rl B

6.4.7.2

89,504,043.43

87,103,116.09

Horpe RESRHE

89,404,782.43

82,977,460.09

S e BB

i

99,261.00

4,125,656.00

B SCRFIE TR % 5E

REREH

TRl Be ™

6.4.7.3

TR SRl Bt

6.4.7.4

S SCAIE 778 Bk

11,882,461.15

YR 2

6.4.7.5

4,965.86

71,103.82

JS2 YA

JS2 YA F K

83,324.26

57,000.11

3 JiE F 45 55

HoA 57

6.4.7.6

B et

108,996,549.69

113,843,334.19

AR A BT 3 B3

M=

A HR

2016 ¥£ 6 H 30 H

EEREX
20154 12 A 31 H

$i i

SEUMEE N

A2 oy P < Rl A7 f5

TR SRl o

6.4.7.3

S H [ g < i 7 K

ATIE 71 Bk

5,100.80

JS2AS I [B] 5K

448,832.79

413,858.99

JSLAH A SN i T

132,005.80

140,003.93

AT B B

22,000.96

23,334.00

JSLASS B 45 1R 55 9

LA AE 5 B

6.4.7.7

197,931.43

255,933.24

A B

AT

AT F

3 JiE J 45 £ £t

FoAt 471 £5

6.4.7.8

240,621.47

261,450.92

SR &t

1,046,493.25

1,094,581.08

B 3 B3

SN

6.4.7.9

46,577,944.96

46,068,327.49

ARy B A

6.4.7.10

61,372,111.48

66,680,425.62

B & B &t

107,950,056.44

112,748,753.11

TR BT 3 B e

108,996,549.69

113,843,334.19

W ME#IEH 2016 /£ 6 H 30 H, &M EH0FE 2.318 Jt, FEEULEN 46,577,944.96 17

14 T 44 1




| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

6.2 FiE &

St R ERRKMIRE AR SR TS
AIREW: 2016 1 1 HE 2016 4 6 A 30 H

BAr: NRMJG
& A EEFT LA ]
i H MHES 20161 H1H&E 20154 1H1H&
2016 £ 6 A 30 H 20154£ 6 A 30 H
—. A -3,825,326.78 63,981,072.87
LAY 97,525.65 72,647.89
Hor: fERFERA 6.4.7.11 59,511.11 51,202.04
s IBSY PN 38,014.54 21,445.85
PEE RFIE SRR RN - .
SENIRAE S Rl BT RN - -
HoAh A BN - -
247U (AR BLCIH A -1,834,528.90 81,243,480.92
Horp BREEHRTEIRE 6.4.7.12 -2,439,652.48 80,303,740.01
Ay e & - -
firr e U s 6.4.7.13 -10,000.00 7,500.00
P27 CFRRIE SR B U A - -
Dikod ket & - .
ArA TR R 6.4.7.14 - .
J RIS 2 6.4.7.15 615,123.58 932,240.91
AN [T AR 55 2% =] NETRE=)
i;ﬁmﬁ}zzmm BERB"5|  4716 22,112,587.07 -17,523,431.61
45U T (B R DA — 5 3131 - -
S5HAYN (2K PL<- 5 1151 6.4.7.17 24,263.54 188,375.67
W: —. #H 1,665,454.10 2,488,683.08
1. AR 743,866.50 1,176,482.83
2. fLEW 123,977.75 196,080.44
3. HHEMRSS % - -
4. oA 6.4.7.18 606,313.52 919,573.46
5. FESCH - -
o S [ 0 4 R B S H - -
6. HARZH 6.4.7.19 191,296.33 196,546.35
= HHEH (THREMES -5,490,780.88 61,492,389.79
)
W TR 2 A - -
9. & F)E (35 8 L5 315D -5,490,780.88 61,492,389.79

6.3 FiEEMNE (REHE) RIHR

iR EREKE RS IR SR

15 Tt 44 7



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

AN 7 3

20161 A1 HE20164 6 A 30 H

fpz: NIRRT

T H

20065E1 H 1 HE 20165 6 B 30 H

]

i &

R o LA 1

B & B & it

— WM A e (&
SEAFED

46,068,327.49

66,680,425.62

112,748,753.11

T AW E S A

& ER T CRIAF] - -5,490,780.88 -5,490,780.88
D

= RS M EA G

AR FE A B B 509,617.47 182,466.74 692,084.21

D DA 5 35151

Hop: 13RI

10,128,552.65

11,491,532.72

21,620,085.37

P AN

-9,618,935.18

-11,309,065.98

-20,928,001.16

I A1 2 b A
NS REFRR A (02 4 39
B GFERD L5
#51)

o WIRFT &M e (%
SEAFED

46,577,944.96

61,372,111.48

107,950,056.44

T H

2005 1 H1HE 2015 6 5 30 H

b4 BT B S A

i &

R o LA 1

B & B & it

— WM A e (&
SEAFED

75,803,674.90

51,165,198.00

126,968,872.90

T AW E S A
R GIEAR S (R IA
ER)

61,492,389.79

61,492,389.79

= AR HBAL 5
R EAR SR (G
fE D DA 535151

-19,719,803.63

-24,645,750.33

-44,365,553.96

Hrp: 13RI

54,315,114.01

81,153,595.72

135,468,709.73

P AN

-74,034,917.64

-105,799,346.05

-179,834,263.69

VO A 303 i 22 e WU AT
NGy BRI 7 A 1) 2 4 4
EAR S (G E D L5
YD)

o WIRFT &M (%
SEAFED

56,083,871.27

88,011,837.46

144,095,708.73

A B W 55 1R B A R 7 o

AT 6.1 2 6.4, MK NI M NEE:

L

—_

6 T3 44 71



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

REEFMAMTN: AHE, FESHTEATIN: 258, Sz A %
6.4 WK ME

6.4.1 HEEEAFNR

1] e B K e A VR A TR TIE 5 3 8 4 (JR 44 9 IR 8 B K PR R SR AR S5 e B 4, DA A AR A B
&) 4 [EHIE 5 W B A B 01 23 (DA fT Bk b [BIHIE M 22 UE B VP AT [2011]38 2129 5 (O TRzt E 2
AR R AN A4 B B SR L) e, BERESEHARAAKE (he NRILAE
EF T EVEY A (E RO R BRI A B RS RS G RTTATFIE. RESHNRY
B, FEHIRAE, BRBOLEEAFE NG M EILEEE 409,260,367.49 76, b2k
FKIE R 23 T 45 T PR A R AR K TE R R 37 (2012) 5 077 SH TR T LAIRIE. £ 1) v [ E
Waa®, (EREKMRERFIEAREESESEGR) T 2012 £3 20 HIERAEN, EE&E
A A28 H 2R SR HUE AN 409,286,744.50 A, Al st A E9ra 26,377.01 e
A RIS MRS EHANERESEHARAR, EEFE NIRRT ROHRA A .

R¥E 2014 458 H 8 HESLHilt) (AJFHEEIEHBRFRESBIEEH ML) T (AT
HEAUEH I RS GBI R INE) A KB IHE ) I (B FR KA I 2 ANE A 1 R R 5 & ),
B 8 B K A I BE AL F 4R B He 1 2015 4F 8 H 8 HEHE 4 NER MK IER G BIESH 17 5
&,

MR e NRIEAENEAR B 410 A (E RIS R & AU H R R E SRS A ) 1
ARIE, ABEE TN EA RPN G T E, G55 B A RIERAT Bl 2 (A
AR B AR K He A 2 op IR A e TR iR, BT AL BUE. B SCRHIESR.
A . IR I B SR AR E R 2 RV R SR I oAb A T . ARSI
SR 60%-95%, H B T A A L i B P MK T BRCE R 10 80%: iR, RIS LA,
BUIE B85~ SCRRUESR b SR 40 S vk v sl h [ IR 2 Ao VP S 4R W I o ph S il T L (5 BE 4 e 7
(¥ 5%-40%, Horr, $BTROIER LG A3 56 4 5 7= 1 10 3%, FE40R BT A0 I 4 i3 239 H 78
— LN T BUR 657 1 HL B & T AR T IR S 087100 5% ARSIl S LR HE Dy : )R 300
Rl aE R X 0%+ IELR A HiF IR BN G % X 20%.

AW SRR AR 3 e BN E RS EHARAT T 2016 4 8 H 24 HitbEfR .

i

6.4.2 VR R ) 5 ] A
ARG (¥ 0 55 R BRI BGH T 2006 4F 2 3 15 H K LLJG A IRIATAR () ool 2 1o J0) — AR of:

MY B T EAR ST ) R A SR (PA R ARk v HEN) . o BRI S i) GIEFR R 4
17 Tt 44 7



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

{5 2R XBRL BEHCER 3 5 < RS MPERRE>) . P EIESR SR S 2 A ) GIESF %
WS ZEN SR I (ERERIEE G RIS R SRS EFD) M 55 IRINTE 6.4.4
FIT 57 ) A IR B 2 R AT AT SR RIRE 2 SOV IR 2 AT b Sk 55 R AR 2 il o

6.4.3 FLAE A b o> T ok ) K oAt 7B S R /9 B

AEE4r 2016 FEPA M B MBFF G ol THEN M ER, F9L. SeBH M T AR 4 2016 4
6 H 30 HIW 4RI LB 2016 45 1 A 1 HE 2016 4£ 6 A 30 HIEHAIEE SR AL S8 A8 5h
TS KRB L.

6.4.4 ARG YR MK STFBOR . S5 BT — 15 Bk & A — B0 3L
AWK U EOR . ST ol — W RS A — 2

6.4.52 &% 5 1E 1 i BH
A G AE AR A A 1A) TE 20 B £ i AR TR IR .

6.4.6 BiLIj

AR A B 5B 55 R I BE[2002]128 5 (O T I iR 5 45 8 5 4 SR ) R ) 3@ )
A Fi[2004]78 5 (WFBECER. B Z BT R o8 TR B R e BB (@ ) W BE[2008]1 5 (5%
T AR T BB B A1) . W BL[2012]85 5 (T 5Lt b i A 7R 40 R 2 A4k A~ N B 15
PR A K In] @) W BL[2015]101 5 (CRT BT A R BB LLH 2 A N3 B BCR A K 1]
R AT MAL[2016]36 5 (& T4 MHEIT & LB AE RS Bl AR ) . MBi[2016]46 5 (58
Tk B A T HETT 8 BSO8R AU LA RBORIIE AN 1 BL[2016]70 5 (5L T &R [ ML AE:
KRG EBAN BB AVB AT J H A I BEE AN S 55 B4, EEBLIAR A

(1) T 201645 7 1 Hill, LLRATEES 7 AEEFRSANE TELBAEBGEE, AEBCE LB
SUESF 308 5L 4 5 3 g R L IEE L e I MION SfEE L BE . | 2016 45 H 1 Hild, &
R B B E LB SO SN BB . SHIES B R RSN HES LR KT, G ikl &
AERGAE AL, X4l F) AR SRR BTN G fiE B B

(2) XFEEMIESHF T ISR, BFLERE. FFNERBON, BEMRE. LR
N AR BRSO B HARION B AN A A58

(3) XS H AR RN, B R AT 657 1 AL A ) 5 4 S A FLE B ARFIREE 20%
AN BT B X B4 I b 77 4 W) BP0 i B DR T A5, FRORRAE 1 AN H BRI (E T AN DI, R

18 it 44 7T



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

SR A3 2Bt NS NBTA AT FRRIPRAE 1 DA BLEZR 1 1B, Bd% 50%1H AR
IBUTAE; FERRGEE 1 K, FRIERCN AT AR SRERFAN T AR REKR, WEEE
WARMI S 2RO, 358 R e TN, R 8] B AR 48 FREH 5 AR AT S I RS
L RSN R S BT A% S0% 1 NN BLIT 4. EIR T4 —iE H 20% KBS HE N N TR B

(4) e IHBEZ 0.1% K BER G B IR A 5 EITERL, SRR AR ZRAE 5 ENTERR -

6.4.7E B % 1R R H K i A

6.4.7.1 WITHER

fpz: NIRRT

i H

AR

2016 426 A 30 H

ALK 18,891,531.20
JE A K .
HoAt AR K .
&t 18,891,531.20

6.4.7.2 X 5 &R T =

BAr: NRMJG
AHAR
T H 2016 £ 6 A 30 H
D& A b E A RN EZS)
5 84,836,985.74 89,404,782.43 4,567,796.69
DRl A s I
EHY
5o i 90,000.00 99,261.00 9,261.00
fitdz | AT - - -
it 90,000.00 99,261.00 9,261.00
B SRR R - - -
& - - -
FHoptn - - -
it 84,926,985.74 89,504,043.43 4,577,057.69

6.4.7.3 fiE S BRI IR

ANH e AR T WIARCOR R A AT b B 7/ 5t

6474 TANBRELEME

6.4.74.1 ZFHMENBRESEBEFHERRLD

19 it 44 7T




| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

AH G ARG WIACRFF A RNRE S5

6.4.7.4.2 FA R 3K i 238 [B] 9 22 5 v B4R ) 5 5%
ANH e AR T HIARCOR 5 A 3K W 238 [l W A2 5 v BRI 5 57

6.4.7.5 BLUF] B

Bhr: NRMIG
BiA AHAK
2016 £ 6 A 30 H
TS A 2R S 4,716.50)
IR E HAAE 3R B
IV ISR iL¥ = IS 1
IR S R 1 S 193.60)
INEVE g2 pS 18.74
RSN IR IR 7 S
IV AE &IPS 0.02)
M A LR EER i
A 37.00
faann 4,965.86
6.4.7.6 At Bt 7
AT G AR HA AR TE HoAh 58 7 R
6.4.7.7 BT 5 % H
HBhr: NRMG
S AHAK
2016 £ 6 A 30 H
< 5 F i NAS A2 5 % H 197,931.43
BRAT B T 37 A AE 5 B -
Eann 197,931.43
6.4.7.8 Ffth 52 45k
Bhr: NRMG
BiA AR
2016 £ 6 A 30 H
AT I3 7 A8 5 BT PR IE 42
INZRECAEIE 1,608.09
TRRAE S 9 52 2 149,178.12
THHE & T 9% 89,835.26

2520 U3t 44 7T




| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

it

240,621.47

6.4.7.9 LWFEHE
GEisn. NRMit
A
i B 2016 £ 1 H 1 H&E 2016 £ 6 H 30 H
FHEmE (9 K TH] 4 40

R 46,068,327.49 46,068,327.49
A HA R 10,128,552.65 10,128,552.65
AHAME[E] (LS 3 A1) -9,618,935.18 -9,618,935.18
ZNCER S 46,577,944.96 46,577,944.96

T IS RN B L [B] 5 e A

6.4.7.10 =& 2 He FiE

Bhr: NRMoo
gE| CL SRR 4 AR SIS 7 ROy EANE AT
AR 59,244,599.81 7,435,825.81 66,680,425.62
AR -3,378,193.81 -2,112,587.07 -5,490,780.88
AN SR BL 5=
o 486,647.62 -304,180.88 182,466.74
BT
Hor: B4 WK 11,524,229.94 -32,697.22 11,491,532.72
FE 48 [m] K -11,037,582.32 -271,483.66 -11,309,065.98
AHA T 53 Fe A - - -
AR 56,353,053.62 5,019,057.86 61,372,111.48
6.4.7.11 73 F B WA
Bhr: NRMoo
5iH EN ]
20164 1 H 1 HZE 2016 £ 6 H 30 H
T AR ACRL RN 55,532.64
JE IAF R BN -
HARAE A BN -
N ISV N 3,179.00
HoAh 799.47
&t 59,511.11
6.4.7.12 RERE W2
Bhr: NRMoo

i H

ZS |

2016 1 A1 HE 20164 6 A 30 H

21 Tt 44 7T




| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

TR AR R

217,941,719.57

P L ;zmﬁizzli'j%v

220,381,372.05

SESE R SR M RN -2,439,652.48
6.4.7.13 fF 5 ¥ % W
Bhr: NRMIG
EN
i H
20161 H1H ZE20165E6H30H
iﬁiﬁ% (ot I B ot 5 B3 o) ik 4,.106,400.00
A A
W Sz H S (o0 I R A5 35 203 SafsH)
4,010,000.00
R S T
P IRCR] S A 106,400.00
SESEfrtdr Z MR -10,000.00
6.4.7.14 fTAE T B 25
ARFEE AW ATE TR RS .
6.4.7.15 B F 2%
A NRMG
SiH A
20165FE1 H1H E20165F£6H30H
% S T P A 1 R A 2 615,123.58
F G R A IR 2 -
ann 615,123.58
6.4.7.16 A M EZ BN 2
A AR
A
i 7
gL 20164F1 H1HZE20164F6H30H
1.2 5 & re -2,112,587.07
— R -2,096,192.07
g% -16,395.00
B S FRIE R -
— e -
REEEE _
HoAth _
QAT T A -
— BUEH & _
3. HAth -
ann -2,112,587.07

322 Jidt 44 71




| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

6.4.7.17 H A
Bfr: NRMJG
5k EN ]
20165E1 H1HZ20165E£6 H30H
SRR BRI 18,612.18
L2328 LN 5,651.36
it 24,263.54

T LA G V82 A] 9% - F2 AT JUI TR i, AN T BE [m] B BRI 25% A N FE 4 B 7
27 i < 1A P 0 B e e ) R < T ] B R AR N < A A 2 DA RS, HL R AN T T [ 5 T 23 1)

25%IANFE G HE A,
64.7.18 X 5 % H
Bfr: NRMG
H)
5iE A3
20161 H1H £201656 H30H
T i 558 5 % H 606,313.52
RAT I 3958 5 2 A -
Eann 606,313.52
6.4.7.19 HAh % H
Bhr: NRMG
H
BiH A HA
20161 H1H E2016E6H30H
HH 2 H 29,835.26
{5 B Y55 2% 149,178.12
HRATIC &I 2 3,282.95
595 K 7 iR 55 2 9,000.00
ann 191,296.33

648 HAFW. R-nHREHEEIK A
6.4.8.15 5 H IR
BERSNGERH, RESHLIEDEZENSHFI.

6482 MR H FHEM
BEMESMERBH, RESIFLIEDE R E = AR H S ET.

6.4.9 KB KR

323 Jidt 44 71



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

6.4.9.1 X EHEEERERERL G KK R
KL 4R ARSI XA
R 4 B A 7 iﬁﬁ@k TEM S CHL . A
AEERAITIRMDARA R CHEREIT) EEFEEN. EEHENM
T NIRICEEAT 5 A 1E 5 Mk 5590 Bl P 5 — R R L 45 kT T

6.4.10 A EHEH A FEFW R RBETRZ S
6.4.10.1 B RBEF X B R THITHEZS
RS AR 5 1 B b A R AT L 18] 2 i ST T RS B BT AT A B

6.4.10.2 F=EE 5 RN
6.4.102.1 & EHR

A NRMIT
A AR R AT L A )
s 20161 H1H Z20164F6 7 | 201541 H 1H %20154°6 H
30H 30H
2 3 R A T R 4 N S T A L B 743,866.50 1,176,482.83
Horpre AN )% P 4E 4 o 220,234.70 376,655.75

T SOREEE BN E R K BRI Z AT — H IS B8 E 1.5%MEFRIE, 1BH &
rEFA K, A3,
HUE AKX HEBEAMRM =/ — HEER#E X 1.5%/ JFERE

6.4.1022 E&HEH

A NRMIG
A AE AT LA
s 20161 H1HZ20164F6 7 | 20154F1 1 H 2201546
30H H30H
IR A I RS AT AR 123,977.75 196,080.44

SO REREIEE AR ERAT IS LA — HE &5 E 0.25% M EF R4, 2 H Rt
2HHAAK, %A
HAFHE AL N: HIEER =0 —HEEST 7 E X 0.25% / HFKREG

6.4.10.3 5SSk J7 BEAT R AT 18] [ Mk T 3 B B2 25 (2 B ) A2 53
AN H S AN T I TA) S b SR AT LI R) 2 T8 5 SR IR T EAT ARAT 1) [ Mk T 37 ) 515 G5 [R1 ) A2 55

6.4.104 FREBEEFTBRELAELSHER

524 TUIL 44 T



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

641041 REHAESTHEACHEEFREBREELEZ SN BN
AFE G AR A ) R AR R AT LY A Y 2 R S B S A R SR AR S,

6.4.104.2 H|EHKRBREESEBAZHHNEHMRBETBERALAZES KB
IR FE G AR A IR P b P R Y T B i 4 FE N 2 A He At S B T $ 8 AR G R L
6.4.10.5 HRBHFRERNRITHERRP R L= ERHR BEBRA

Hp: KRBT
A AR AT LG S A
RURTT 445K 201651 H1H%20165F6 430H | 201541 H 1H %£20154:6 H30H
WARRE ELEPINSUION PR R 1 GRINSUION
THERAT Bt A IR 2 7] 18’891’531’§ 55,532.64 | 5,063,310.96 46,842.00

T AREWRTARRRESTE ANHBERITRE, AT FA R .

6.4.10.6 ZEESEAHPNSERB T ARHIESF KB
AN I G A A A e 1 R AT LU )38 R AT 0 AR A N 2 5 e B AR B IE R I L

6.4.10.7 FAth SRBRAT 55 2 T i B
AN G AR A T S b R T LG I 2 J6 H At DG B AE B S0

6.4.11 F)iE 43 Be 15 L
AR FE AR A 1T TE R 43 i

6.4.12 HiK (20165£ 6 A 30 H) AEEFFHRMEZRIEH
6.4.12.1 FNE# KA RIEFH T T HRFEF WREZRIES
S, NRTT

6.4.12.1.1 SZ[RiFFR2E5H]. AREE

s
o | \ \ I ok |
W Wk B R 4 NG| AR (B ks e P
R1G 2w | AWH| EH PRI s | ER (AL ) " e
ﬂ‘U :m%ﬁ ;m\%ﬁ
60301 | ¥r%: | 2016-0 | 2016-0 | M T 7,318. | 7,318.
8.49 | 849 | 862.00
6 78 6-23 7-01 B 38 38
30052 : 2016-0 | 2016-0 | M 7,215. | 7,215.
ik i 10.05 | 10.05 | 718.00
0 ESEel 6-30 7-08 eIyire 90 90
00280 | Fit | 2016-0 | 2016-0 | M 580 | 580 | 971.00 | 5,631.| 5,631.

25 it 44 7



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

| s [ mor [ 620 [ 7-07 | il | | | [ 80] 80

M e S A SOT BRI, e 0 L s BT — Ry s AT B i B e .
AN A N B B E AW R B R, ARYE 2 e b 24 =) P2 T B I s RRE . AR I
EERZE MR A A RE B Bk,

6.4.12.2 HIRFFA K H I 5 B 5 Ui 08 2 IR R 2
AN S AN T IR R 5 A 0 I A R S5 03 B2 PR e 52

6.4.12.3 HRFZF IER AL 5 15 RHH K555
6.4.12.3.1 4R 47 [8] Tii 3% i 7 1E Bl 1
AR FE G AR A IR TCARAT 1A T 35 4555 1 [0 D Hh A/ A 1 5 55

6.4.12.3.2 X G MR IER
ARFE G AR A WIRTC AL 5 BT i 345025 1 0] 0 A 7 A4 6 e 5

6.4.13 & @i T B XK K& &HE

6.4.13.1 X\ [ B 3 B SR AN 4 4R 484

RIEGRE TS, B o VPR 0 BUC AR A TIUM XS o T B2 i 3 2 S M i B R 4
TR E S, AESHR RS T H AR LT, G BUER R %, AREESEH
T2 B TN 7 5 3 4 4 TR R G RUR: R B RS R L RN TR R B T KR . A
<o R T TN DA DR B £ 3 2 b S BBOH: D XIS 428 1) 7 PR OV R 2 P, ) B s R R
A EEL, E SR 2 AU BRI RT IR T, B SREON S R R S

AEEMESEHMAFTEAELBREE. NESRBEHFEMNRE IS, EHFSEENH
O )R DRSS B B A R . PR SRR R R S . FE N ] 8 B BE T BXRG B A
S, il A T H O GE R P SR I B YA A s ML SRR R T, — 2l S5
B 55 U AR A, 2 A LA T XU 5 2R B e XU B R AE A% I 83 6 B, AL B
FEG AT, JLIE 58 BRSO L A XU S5 XU 28 ol 1 A
I I 16) 28 7] DA XU A I R A SR A A T R RR IO o XU A B A R A N R B R K
Fid B A KA. Hib, (B EBESE T AR,

2 i (1 5 4 BN ot i T L (¥ SRR B By ¥k 3 R B Mk A AR S B T I O 0 2 A
005 o BRI = A R P B S o WA SE TR 20 WIT IO A B L R, A B RS 45 2 1) 7 R FEE R R[] 288 X 45

2526 U3t 44 7T



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

R o 1 E BT AL R, IRIEAIE S BHE Hbr, 45628 e 507 fria i T ARk
R E R AT AR . B, HH AR, e R R Ok 1 R AR N BASREE, AT
ET: D0 D e e = SN e L % N e B VRS S S v el e BT Gt e =

6.4.13.2 15 B XK

15 KR A2 4R S A2 G i FE b R A2 G 0 TR AT & A T4, Bl JE & AT e 2 R AT A

B RS R A RN, S BUE S B R RI R AR KU .

B 4 I B 4 BN AE S 5 RO 38 By % F M BB IR HEAT T 7040 (P4l o AR B4 HARAT A7 A7
BAEARE S MFEEATH A RT, SRR R E R AR B R . ARHE S LS 5 Tt A7 158 5
AR ERIE S B0 45 A PR BT A 7 38 5 5 T 58 BRSSO ITUE 5, 15 40 KUK T RETEAR /D
FEARAT 18] [R5 BEAT 5Z 5 B Y52 55 0 304745 FH VAl JF IR 23 22 8107 2CHEAT R ) DL 1) AH N )
15 F AU o

ARG R RSB IS 75 AR E BR800 5 i A S F S5 Al R HAIE 27 R AT
NI R, B3 53 H #5 9 BL oy #5005 XU

T2016 5 6 H 30 H, AFGFAEHRMIF G 0.09%. (2015 4 12 A 31 H: 0.10%)

6.4.13.3 W 3h ¥ X K

VAP KUK 2 8 6 7 B AT 15 Rl S5 SR 1) SL 45 I B B 8 4 R R o AR 45 (KR 3l 7 X
W — 7 THI K [ T 5 S0y B A N AT BE I SRS [ A (R A0, 50— 5 TR B T R T AL
(¥ 5 T 39 AN 3% K 1 k>R 14 78 00 PR e s R 458 78 8 vl 1 DG V2 7 i 0t IR 2008 30 0 6 A B £
He 2B o

ot St AR U 1 5 4 Py e 2 e SRR, A e e 1 4 N B 0 A B 4 DU D [ 6 v 3 A 1
WP TR A ME TR, RFFEE S IR A A P ISk ~F 5 2 ARVUEC . ASKE G I 2 4 30 A AE
Fe A R Bt 7B R K, Ly AR O T L[] F I B A0 BT 3, A PR TR R D [ A
ARV R, 5 RRE R SR AR 3

S BEBE P AR BRI KRS, AR 10 3R T TN T e ST DRSS B S ] B A P L
IR, SR BN MEFR bR AT REEE I MR S0 HT, QAR A Fr G b BERR bR 4G 7E K0 1) P9 AR BB
T ARAR LG A BLAE 1 B 22 (408 B T L] LA R 30308 2 R o) P B 8 o B A9 5. A e
BT KA FRAT IR SE T AN S e 57 1) 10%, HAE G5 AR & 102 &8 B NE 3
() FEAh i G FE R R — A F RAT UES A G ZE R [ 10%. A S FTREFTA IE R BITEIE S

ST b, ICERE 6.4.12 FR A 7R i 58 4 FE 4 05 77 Vi 18 BT I 52 FR 1 AN BE B H R ik s 48, YIRE
527 Tk 44 T



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

CAE BRI RGN A8 I o R4k, AR < 3 I S Y [ i < it 77 5 3 N R B8 < N IR B 1 7 3K
H BRI 2 SR R R B A fe i i
T 2016 5 6 H 30 H, A PrRE i et i i & Q2405 218 H 208 — A H N HA

B, AT [ 5 < LA (T 8 A ) JC € 20 H BANTE S, DR I T R 5 R D AR 3 B 5 24 2139
Pl i

6.4.13.4 THH XK
T 37 XU 2 346 5 4 T RF 4 i T B 1R 2 o M 1 B0 A S B 4 07 2 R i Ak 7 3 8% 25 ks TR 2K R A8 S T
RAWEN R, ALFER R K . AR XU A AR A R XU o

6.4.13.4.1 FIE R &

) 2 SR 2 4 4 i T EL 0 2 o A1 BRI 4 90 52 T 3 R SR AR B R A D B R . R SRR
S b T BTG BT i R S BT S B0 SO T B AR, PR SR 562 4 T A T I
AN I ) 445 SRORR A8 1 7 R SR F T S A I e T A SR I 90 5 1) 1 RS

A EFA MR RGURYE %P FENRATIE R S &M & RS, HAKHS &Rt
PRI R B A TR, R AR R B I USON S B B K I R R AR AR KRR BT T i I R AR

AN S ) 25 < T TN S UTOXH AR e < T s 100 ) 3 B P e Y AT B A

6.4.13.4.1.1 F| & X% i O

Bhr: NRMG
ZN R
1N 1-5 4F 5% E it R it
2016 £ 6 H 30 H
%"

AT 18,891,531.20) - 4 18,891,531.20
AT 4 430,342.85 - 1 430,342.85
7 HARE 4 82,342.09 - - 82,342.09

T o Ve & Rl e - 99,261.00 89,404,782.43| 89,504,043.43

VL& IDSE - - 4,965.86) 4,965.86
ISC FR A R - - 83,324.26 83,324.26

\ 108,996,549.6,

AOR = 19,404,216.14 99,261.00 89,493,072.55

9
1 £t
PATIE T3 IE S 3K - - 5,100.80 5,100.80

5528 it 44 7T



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

AT I [ 2% - - - 448.832.79  448,832.79
AT TN F - - - 132,005.80,  132,005.80
MNATFEE % - - - 22,000.96 22,000.96
NATAE 7 # - - - 197,931.43]  197,931.43
oA A7 5 - - - 240,621.47  240,621.47
1,046,493 .2
i fit STt - - - 1,046,493.25
5
| 2 AR R S 19,404,216.14 99,261.00 1 88,446,579.30| 107,950,056.4
4
EER
2015 4 12 A 31 1N 1-5 4 5% E AR &1t
H
5 e
AT 13,878,857.26 - - 4 13,878,857.26
AT 4 706,389.16 - - 1 706,389.16
7 HARE 4 144,406.60 - - 1 144,406.60
Rt 4,008,300.00 - 116,856.000  82,977,460.09| 87,103,116.09
PSCIE I35 53K - - 1 11,882,461.15 11,882,461.15
VL& IDSY - - - 71,103.82 71,103.82
YA HA I R - - - 57,000.11 57,000.11
e 113,843,334.1
et 18,738,453.02 - 116,856.00,  94,988,025.17
9
1 £t
J2 A JBE [m] 38 - - 4 413,858.99 413,858.99
AT 3N Fk T - . 4 140,003.93 140,003.93
MNATFEE # - - 4 23,334.00 23,334.00
NATAE 7 # H - - 4 255,933.24 255,933.24
HoA 47 5 - - 1 261,450.92 261,450.92
it STt - - - 1,094,581.08 1,094,581.08
\ 112,748,753.1
) AR L R 1 18,738,453.02) - 116,856.000  93,893,444.09
1

T R PR ARSI GG LA A SROE,  IF %S 2000E IR =R ST 5E fr H B85 H 2,

& T LK,

6.4.13.4.1.2 Fl| & X[ P B0 4 i

2529 gt 44 7T



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

T 2016 4 6 A 30 H, KEESFA LG MERIFRTE N RAAE 5 25 4 57 8 1 H sl
0.09%(2015 4 12 H 31 H: 3.66%) , KU TIZH 2B AR B0 T A5 4 57 dE G E K520 (2015
F12A31H: FD .

6.4.13.4.2 ML R K
AN ARG A2 F5 4k 2L 2 Fo (i B SRR 438 IR AN T SR AR Bl A A 9% 30 B XGRS
TG WA B KA LR M, R TE 8 AN XS

6.4.13.4.3 Ffth A 4% XK

A AP A IR 2 i i 4 T R i i L 1 2 70 U1 R S 3 4 U i Rk T 3 R SR A AN 6 BAST
(¥ 117 S 0 4 TR 3 AR B R A 3 3 R o AR B 4 1 B R FES 2 5 BT B SR AT IR RNE i 3758 5
(¥ SR 5, BT T M £ G A A IR SRV T B AMUE 3 AT B [ 5 228 156 10 R o S I 5
A BE RIS T UESF T 3 BEAR B s B 5

AHE G (MBS FNTE M @RS B B A i Frh, SRA < B R SRS, R E WA
PRIB LR BRI, G AR s T 00, B0 A B R A G M@ YoE s il X s AMIES
HENE T BB M, IR SRS S R E U E R B A AT IR T . AEERESEHNE
WSS & A A, WIS, B I E . R AGHATBIE, RESNX AT RER A
(¥ T 3 A0 A AL o

R 4 B 2H A (0 0 1A B A A A A AR, o AR e R R AL b B B o B
60%-95%, H A BB T A RARMY A B AT IR BT 1 80%; fiidR. BRmmip LR BULE.
PESCRFUE SR P SR ORI Bk L E M 4 Fe VP R R B I A G TR RS R
5%-40%, FHorb, YT RUER A B4 B 3%, BEE RN EEE B HE—
S DL B BUR it 275 B O 5 TE AMIR T 2R B3 A 1 5% BRAN, AN HE G 3 048 BN 0 AR <5
FTHREAT BUEZF kg St i 4%, 5 Wis FH 2 Mo B U7 Vo0 B e AT KUK 2, L4 VaR(Value at Risk)
FE R 5 R I A e 4 T s VRS T A A XU, BT 0t o IR TR 4T R B R4 7

/j>I
3

6.4.13.4.3.1 At A 4% X W D1
S, N

AR EER
i H 2016 £ 6 A 30 H 20154 12 A 31 H
N RME AR N RME A

2530 U3t 44 7T



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

FEHE B §H{E L A3

Bl (%) (%)
5o MR B — R SRR R 89,404,782.43 82.82 | 82,977,460.09 73.60
A oy V4 Rl B 77 — B B - - - .
Ao Ve Rl Bt — St & SR I - - - .
ATAE SRl 8 7 — BUUE R 5% - - - .
HoAth . - - .
At 89,404,782.43 82.82 | 82,977,460.09 73.60

6.4.13.4.3.2 FAth v % XU RS 1) 8850 2% M 4 T
583 BRI 300 FE RN LA T 3728 AR AN A

X A AR H 4 B P A I
s (L. NRM o)
AH 2 UG A% =5 1 AR 5l A ARk
g3t
2016 £ 6 H 30 H 20154 12 A 31 H
VA 300 155 BT 5% BNz 568 ey 534
VR 300 FEEL T FE 5% %) 568 /%) 534

6.4.14 F B T B2 R A 4347 2 v R 3R 75 2 U0 B IR H Ak 30

() R E

(a)& Rl LB SUOETHE 71

A S E TR R ATE I E U, XA S T R LA R S A T 1 B
JERIRE «

B RIR: MR B B R R T i B AR A R AR AN

B )RR BRES — 2 VAR NARL AR O B 7 A £57 L ) T U R (K AR

B )RR RH IR B (KA AT SR A

(O)FF BRI LA A Fo i B TH R il TR

(i) &2 k&R THA RN E

T 2016 4 6 A 30 H, AEERAMLUARMETHERESE T PR T 5 — B RIREN
85,795,956.19 JG, J& T2 2K IIREN 3,708,087.24 76, ToJ& T3 = 2K MIRE(2015 4F 12 H 31
H: %2k 81,035,757.88 JG, % JZ1K 6,067,358.21 JG, LHE=JZK). T 2016 &6 A 30 H, A&

BG R ILA A fo b B TR H AR S v N I a1 e Rl S S e 18R — Rk (2015 4 12 H 31 H:

31 Jidt 44 71



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

7).

(1) 2> FE M P& 2 YK R] ) K AR 5

TSR 5 e B s, & I EE R I h L 52 5 AN BR (CELHE BRIk 15 I (052 5 AN T K
BB TAEATFRATER O, AEEEAN S T3 H 222 S WG K H IR . 22 5 /3% R 1] 2 PR 65 4
ALK AH S S A SO E SN ER — JZ R AR5 A 18 288 v SR FH 8 AN RTS8 5 N ABL R T2 Fe (i 19
SEMATERE, e AR SRR 7 A UM ELRE & 58 — B IRIE 38 = R IR

(i) 5 =2 RN A E AR A ) 440

T o

() AERFLEAILAA MM E T & (1 R TR

T 2016 F 6 H 30 H, AFERRFAAEFFLEN A RN ETHERERTE (2015 F 12 7 31
H: ).

(d) AUAA S B T 1 4k T A

ALY Fo A v 6 1 4 R % 77 AR 705 B G4 I MG TUAT G A 4 i 7, FLOK TR (B 5 A e i
TEAHZER .

(2) Brx Fe i Esh, AT R H A 670 5 241500 I ) o fth f 2000
7 BEAGHRE

71 BIRELEHE=HEEMR

SRS AR

= N o B R B PRI B
75 i H Rl Wl (%)
1 &R 474 89,404,782.43 82.03
o 5 89,404,782.43 82.03
2 Il 5 AL 7 5 % 99,261.00 0.09
Horp: fize 99,261.00 0.09
B IR
3 I ks dris
4 S RAT AR SR
5 ST N IR A 4 R % 7
e ST a0 1) SR N IR 5 4 il
B

32 it 44 7T



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

6 AT R MG A& 19,321,874.05 17.73
7 it 2% T 5% 7 170,632.21 0.16
8 it 108,996,549.69 100.00
72 |MEPRBITUSROREREASG

R | st e | TR
A R AR L Dl - )
B KA - -
C il 57,465,695.06 53.23
D HLg. 00 R BORAE = AR R - -
eS| A 59,057.16 0.05

F Hek R 10,488,290.00 9.72
G ASBIEH . A g AIEEOl - -
H 45 AL - -
I SRR WA B AR R 2,200,686.09 2.04
J 4 - -
K Bl 2,496,984.00 2.31
L LG I 25 IR 2% 12,605,670.20 11.68
M FHERF AN AR 55 10,733.92 0.01
N KA AR L5 o - -
0] RS F A AR R 55 - -
P UE - -
Q PA A2 T AR - -
R A AR E Rl 4,077,666.00 3.78
S el - -
&t 89,404,782.43 82.82

7.3 BRI A RME S ZE SR FELE R DHFFRTERER KA

SRS AR

b7 34 B P I
75 % ZEAR ALY Ji% SE 44 FR = () o~ A
H LEHBI(%)
1 002236 KAER A 589,045 7,716,489.50 7.15

233 J3t



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

2 002450 AT 390,768 6,682,132.80 6.19
3 002475 SR 306,000 6,012,900.00 5.57
4 002400 B 389,603 5,505,090.39 5.10
5 300145 W PR 229,400 5,019,272.00 4.65
6 300058 PARER D 504,311 4,896,859.81 4.54
7 300207 JRHE 1K 172,200 4,420,374.00 4.09
8 002035 K A 172,314 4,218,246.72 3.91
9 600335 EHLRZE 375,400 4,208,234.00 3.90
10 600337 EWFE 314,400 4,090,344.00 3.79
11 000967 IR 149,963 3,327,678.97 3.08
12 300296 ) Y4 97,232 3,078,365.12 2.85
13 600240 el A 249,200 2,496,984.00 231
14 600885 T R 73,900 2,269,469.00 2.10
15 300063 RIEE M 74,000 2,203,720.00 2.04
16 002008 KIEBOE 96,300 2,199,492.00 2.04
17 600511 ] 24 152 1y 79,800 2,189,712.00 2.03
18 600703 ) 109,504 2,186,794.88 2.03
19 002131 )RR A3 127,131 2,172,668.79 2.01
20 300336 Btk 85,700 2,140,786.00 1.98
21 002179 G H 49,346 2,137,668.72 1.98
22 300115 KBRS 101,688 2,094,772.80 1.94
23 300426 JE R 28,400 1,936,880.00 1.79
24 600487 T 150,166 1,889,088.28 1.75
25 300292 FRIEIE L 37,400 1,439,152.00 1.33
26 002511 HhOI v S 83,068 1,414,648.04 1.31
27 002572 RAETE 17,783 996,203.66 0.92
28 603737 — AR 610 70,808.80 0.07
29 300516 AZVE 384 67,265.28 0.06
30 601611 Hh [ 1% A 2,823 59,057.16 0.05
31 300515 =R 1,156 54,181.72 0.05
32 603131 stz 892 54,144.40 0.05
33 601127 /N RERE AR 1,589 37,929.43 0.04
34 002799 HEREN S 864 37,704.96 0.03
35 300518 B IIA 444 20,801.40 0.02
36 002802 HEYHTM 1,085 16,361.80 0.02
37 603958 WG AR A 800 11,600.00 0.01
38 603909 =Rl E 584 10,733.92 0.01
39 603016 E TS 862 7,318.38 0.01
40 300520 K g1 718 7,215.90 0.01
41 002805 F ooy 971 5,631.80 0.01

TAREHABRERTHAENERES)
741 BitZANETEHEBMEESE = HE 2%RET 20 £ KR EH

34 Tt 44 T



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

SRS AR

o A ) i 4
e Ji ZEARAS Ji 2 A4 FR EN L S DN 7 ¥ L B
(%)

1 300207 JRHE I 12,329,827.78 10.94
2 002179 HGH 9,580,858.00 8.50
3 300058 W AR 9,493,173.68 8.42
4 600337 ERFE 7,435,002.41 6.59
5 002508 AL 6,603,791.00 5.86
6 002400 BT AR 6,178,568.30 5.48
7 002475 DALY E 5,941,227.44 5.27
8 002236 KAER A 5,734,924.30 5.09
9 300232 PR 5,719,680.52 5.07
10 002138 Jiii £ F ¥ 5,547,650.13 4.92
11 300269 5355 i) 5,486,825.87 4.87
12 002635 ZIERHE 5,281,946.70 4.68
13 002035 K A 4,991,742.30 4.43
14 300389 YR 4,938,143.00 438
15 002572 R 4,855,062.00 431
16 600335 EHLRZE 4,310,997.21 3.82
17 002311 R M 4,267,718.41 3.79
18 600355 KT 4,200,599.32 3.73
19 002329 2IREH 4,195,858.60 3.72
20 002479 EESINTS 4,092,478.00 3.63
21 300274 FH S FL IR 4,027,425.55 3.57
22 300150 22 5t /R 3,822,509.22 3.39
23 601012 e Ay 3,799,449.00 3.37
24 002001 HrOA Rk 3,796,352.85 3.37
25 300296 1] T ik 3,680,078.00 3.26
26 600487 TG 3,668,193.31 3.25
27 601199 TLRIK 5 3,271,408.20 2.90
28 002557 BIEE 3,223.421.14 2.86
29 601126 VY 5 B A 3,141,760.00 2.79
30 603008 A 3,097,279.00 2.75
31 002548 SHTA 3,096,470.80 2.75
32 000967 R IR 3,037,756.32 2.69
33 600060 TS LA 3,028,219.00 2.69
34 002131 BRI A7 2,673,794.07 2.37
35 002450 AT 2,393,125.00 2.12
36 002511 Hh IR S 2,327,278.00 2.06

E: KNG NEAZ B (RSB ARAT ) 1Y, AHBEARA 5 A .

742 RitZH & FBHEBMEESE = HRE 2%RET 20 £ KR EHE

235 it 44 7T



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

SRS AR

o A ) i 4
e Ji ZEARAS Ji 5 A4 R A RS H A0 7 ¥ L B
(%)

1 002635 ZIERHE 12,224,839.76 10.84
2 300232 PR 8,583,963.60 7.61
3 002179 HGH 8,549,957.70 7.58
4 300269 5355 i 8,174,726.40 7.25
5 300207 JRHE I 7,546,798.74 6.69
6 300389 YR 7,462,308.54 6.62
7 002508 A NG 6,855,814.43 6.08
8 002138 Jii 2% F, ¥ 6,534,584.44 5.80
9 300296 1] T ik 5,683,401.91 5.04
10 002329 2IREM 5,457,433.74 4.84
11 300058 PARED) ) 4,654,257.16 4.13
12 002572 R 4,580,160.91 4.06
13 002104 EES gl 4,219,265.95 3.74
14 300274 FH S FL YR 4,213,301.29 3.74
15 600355 Rt H T 4,178,871.17 3.71
16 002001 B Rk 4,070,694.16 3.61
17 002311 R M 3,976,853.05 3.53
18 601012 e Ay 3,940,869.30 3.50
19 300376 VE L 3,929,763.23 3.49
20 300150 H 20 3 K 3,872,296.86 3.43
21 002548 SHTA 3,822,574.27 3.39
22 601799 BEFERM 3,671,944.73 3.26
23 002479 EESINTS 3,657,597.20 3.24
24 600337 ERFE 3,623,586.35 3.21
25 300133 HR A 3,105,924.28 2.75
26 002557 BIEE M 3,097,406.57 2.75
27 600060 TS LA 2,938,549.32 2.61
28 601126 VY 5 B A 2,913,081.75 2.58
29 601199 TLRIK 5 2,828,355.60 2.51
30 603008 A 2,689,660.99 2.39
31 002008 K 2,586,433.09 2.29
32 600563 A 2,472,800.16 2.19
33 603609 ARFEHOI 2,402,531.14 2.13
34 002111 JE) 2R 2,401,155.96 2.13
35 002035 K A 2,351,724.88 2.09
36 002475 DATYE 2,320,163.00 2.06

T SEH @R MR e (R RN R ARASEE) 1A, B EARA 5 A .

7.4.3 SENBER I BUA BB B 32 H I BTN B B

%536 U3t 44 7T



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

SRS NRMT

FNBEERI A (RAD) B

228,904,886.46

FH RN (BREE) A

217,941,719.57

e RNER A 2 BRI 12 SRS A el (R AZ i sfe LU B ) 3151, A% 8

MRS 5 H A

75 MIREME RO ROBFHEREAS

SRS AR

o L W PRI E L
75 5355 i ol N RME
(%)

1 [ K it

2| RATEE

3| &bk

Hor: BUfM: 4Rt

4 A

50| AR S

6 | I

7 AT (RIS #e i) 99,261.00 0.09
8 [ b A7 B

9 oAtk

10 | &if 99,261.00 0.09

7.6 SR 2 fe (8 o5 2 6 B 7 138 L B KN B B AT T 48 B R B B B A

SRS AR

53 G B
5 ARG B (7K) N RME

HEEA5(%)
1 110031 HIREEz &b 900 99,261.00 0.09

77 MIRBARMESESTR = FEEEARDFEFRFE R RIS T WA

ANH G AR T HIARCOR 5 B SCRFIESR -

37 it 44 7



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

78 |EHMRZARNMELSEEH=FELARNDFHTLLAREREE WA
AFEG AR WIRRFAT S &R

7.9 BRI A SRAE b 2 & T E B K/ HR IR T 48 BUIE % 3% B 48
A HE AR IR AR FF A BUEE -

7.10 3R & AR A E £ B B B8 B 5 5 5 1 DL U A
7.10.1 o B R A E & 3 B I B 0 0% B R 4 28 B 4

ASH AR T HIARCORF5 A IR I B2

7.10.2 73 5 BB B B 5 B0 R R BUK

ARG AR IR R RIGWI. BATE SRR B, AKE Sof AR XU R A SR ), bA
EMRMEAFERN, AEEMBE TR . BRER R ER AR L. 22508 1t
Y RIESAEAT AR TR I, KRN XHESR T I R R T s T A T, R4S A T
WATE I AR F R LA A K ARG HE K 78 50 % RS IR AR 1 B (KU 2 e« IR T e R
WRFAE, BB ECE . SR, AT ROR, DA RIS A R AR . SRR TR
SRR W TR BB SRS A HUE K, AT S R HE I I E AT

700 R R A 2 B B B 5 0 55 52 B 1 0 U A
WRIEAR GRS EF, AR T EH.

7.2 B RAARE M

7.12.1 AHR A B P i S 45 R (0 W44 UE 50 (1) R AT 5 A B A A MR R0 1) T 5 VA A s A g ) R —
ERBATFETT. TGN

7.12.2 BEHE AT 2B G, BAART T S A R 4 0 5 A

7.12.3 $ K Ho At & T 7= 1

A ARG
b e S
1 A R IE S 82,342.09
2 JSLISCIE 2738 Bk
3 N2 YT
4 SR 4,965.86

%38 it 44 7T



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

5 N2 AT F K

83,324.26
6 FoAth RIS

7 2

8 HoAth

9 it 170,632.21

7.12.4 IR K B0 T 5 B K T B i 2 A A

SRS AR

S PRI
Fs ARG i 957 2 PR ANYIIRIER
{8 L5 (%)
1 110031 IREE= &b 99,261.00 0.09
7.12.5 BRI T4 B E P AR RE 2 RS L B
SRAf. ARG
TEZIRE | HESEE | MEZRE
7 % ZEARAY Ji% 52 44 F
AN RE 1 EL 1 (%) 1.1t B
600511 [ 245 1y 2,189,712.00 2.03 HORFH I
2 300292 ESEER] 1,439,152.00 1.33 HORKFH I
601611 rh A 59,057.16 0.05 1157 B 452 L

8 E&MFRAEARE

8.1 MIREEGHHFRATANBEFFTANGH

AL A

A NG5
PR PR BB MABBH
AN
& i A A it A A
A 8 FEA 8
tL 51 EL 41
3,178 14,656.37 15,515,572.47 | 33.31% 31,062,372.49 [ 66.69%

2539 it 44 7T




| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

82 MIRESEHEANNWARFEREEEEHHLR

iH A mEa s o 7 3 4 S A EL 1
HEEHNITE M R AR S 264,862.99 0.57%

SIMAREESEHEANMLARFEETBAZE S H 8 EXH K HFR

mH FFERESOPRENREXE i)
KA EBEING . TR 0
WEFCER ] 7 5 N AT 4
NS e S S LR R S N ) Ve 10~50

9 FHRAZEEHHRG

B

HEEFEAMHE (201243 A 20 H) EEHEUAE

409,286,744.50

AR T )2 e L

46,068,327.49

A A 3 < 5 H A )

10,128,552.65

Pl: AR I e 5 R R 4 A

9,618,935.18

AN T I G 3v 0 A2 S 1 0

AR T I R e L A0

46,577,944.96

10.1 EEBTRE AR R

10 EXREHER

WEWIN, AIEETIE M BHFRA AR R
102 Z2&EFHEAN. ZE&EEANENZERERNTHERAEZS

2016 3 H 26 H, AREEEHANEAM T (HRESEHARMAFABERERKERAE), 245 e
EHNENBERSE A MRS W BGEN, BRI L R A R B R K

2016 3 H 26 H, AREEEHANEAM T (HRESEHARAFA GHERNRLELTE), &
AIEGEHNE N BMERSE A TR WH BGEY, ELREEAN AR GE RS2,

HABAONEAT B R# KIS,

2016 £ 6 H 8 H, AESEHANLAM 7 (HRESEHAGRAFASPEHANZLEAE), &

2540 U3t 44 7T




| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

AREESEHNBE N EFSE T RRSWHGEL, RGN EARESE ARSI, |
O F) AR B A B AT MA RS

2016 47 H 12 H, ABESEMARA T (ARESEHERAF @AEHANRLHELAL), 4
AEEGEHNBEANREFSE AR WH UGEN, BT M 5B AT AR S A RS,
O FE A B E AN FACH AT A HERSS

RIRE AN AZESHEE NN LT TRSIE MR K EERNFLL),
103 BRESEEAN, EEUE, BERBELSHIFR

W, ARG T R AT IS S EH RSB E A E R M 5 ARG EHA . L&
P FESARE AL S AH R VR IA F I
10.4 & 5 B SRR B S0 &R

WA, AT S BT SRS U
10.5 3% & 53 P SO & 3 T 55 T g B

WA, ARG A T AR 1 2 T TS 25 i JE eSO T
106 FEAN. EEALERAEEARZBERLTEFRBM

WA, FESEHA L B ANFRE LS R AR G e G N DT M R )R A A T
(15 10 o
107 ZELHMAEFR ARG B ITHERENR
10.7.1 ZEEHRIESF AR G R THTRER T XA EAAHERL

G ANRMC

5 R AL S A 1% 7 T R AR 42
AR | BT R i SEI | e
e AT 4250 ST i ik & R
AL g EL 451
I IE 5 2 .
VG R E R 1 AW
JIBRIUES 1 -
fE LIRS 1
E ik 1 - - - -
H KRS 1 155,155,318.89 34.76% 113,465.46 32.53%
HERINIE SR 1 142,888,339.41 32.01% 104,494.35 | 29.96%
RIS 1 111,645,779.45 |  25.01% 103,972.95 |  29.81%
I RAES 1 36,697,216.11 8.22% 26,836.67 7.69%

T ML CL R RR A -
(1) RIHET, 55 R

41 Jidt 44 7T



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

(2) W55 ARDL R AT, T 5548 bn i 7s 2~ =) 4 B IR BURRE 5

(3) & EAT RIE, AR —FNILEREREET N,

(4) WEFEBIE ., i, B r) A EEmIEE, JFRER L e i m R I EOR,

(5) AR HAEERMIVITCRE ST, REM Al 2 WP AL RAT A 2 o 10 5% TR M 5 i 70
ks e KAESR ik m . AN K Fe i il DR R & i 015 B S5 s  REARTE R S4B i
R 2K, RHEL TR -

PR RIS ISR A FR AL S T BT . B TR I LB PREs R, T &8 5 A Al
FIARUERT, 2> S BCRR L 55 38 115 AL IE 23 28 W) 22 5 JR AL (1 TR B i I CR A i 8 42 B K i 3 i )
%), g,

10.7.2 FH &M IESS A 7 38 5 B o347 HARIE SR 3% 115 i
S, NRTT

RS 6] 4 22 5 BLIFAE 5
5 2 A5 243 [a] 5 24 AR
J5 T8 44 FR
A G | RO R | ASEE | RS AL 4 E A B
% 17 B 451 %1 B A1 1T B A1)
I 25
P EEIE 5
JiBRiE SR
TEFRAF S5
[ 7T HE %5
e KiES
HEBIIIE 5
AT S
Iysans::
10.8 Hfh#E KFH4
e #EH
e NI B 7 % .
/ﬂ

] 28 5 6 B PR BR 2 7] 5% T Bos i 24 H i

1 A N s i G TP A N N S TR | 2 /N W= 2016-01-04
LHERI I 2 T
H R H 4T NG SHUIA W 4 H iR

5 B R HA R A A 2 TR EUE K 24 H M AR 2016.01.07

BT B 00 I JBONS T) B B 0 B [m] S5l 55

342 Tt 44 7T



| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

LAF R 2
. CERIEZR#R ) (iR
19895 0 BB WL 24 ] 0 2
3 éfﬁ;ifﬁﬁmjﬁ%ﬁ PRI | sy GEBMH . GE | 201601413
77 HARD
L | EEIER A A A KN RNR R | PR, (EWRE |
IR A & T CGIEZRETHR )
. CEREZR#R D) ERiIE
Gy On ) YRR A S R
5 {lﬁjgi\fﬁ@“mﬁ%ﬁ AERRBERE | ey, Gipssatio. GE | 20160128
77 HARD
. CERIEZR#R ) € iR
Gy ACIRGE SIS GRS
6 {'Ejzf,\fmﬁ“jﬁ%ﬁ AERRBERE | ey, Giessns i, GE | 2016-02-24
77 HARD
. CERIEZR#R ) BiIE
Gy On ) YRR A S R
7 ﬁjzi,\fmmjﬁgﬁ AERRBER | ey, GiEssatio. GE | 20160227
77 HARD
. CERIEZR#R ) (BRI
Gy AEIRGE SIS GRS s
8 éfgiAfﬁ@Ajﬁ%ﬁﬂ1%b B . GERRHIO. GE| 20160302
77 HARD
CHERIEZR#R D € BRI
9 | BRESEHARA A EREKAERAE FAR) GEEZFERAR). (IE | 2016-03-26
77 HARD
\ CHERIEZR#R ) € iR
/\% "—“@f INF ?Z ff"—“»} 'El'\/\ AN
10 E$ SRAFRATBATENNELE | sy GEBMD. GE | 2016:03-26
77 HARD
" E R EKREREGIIEF R RESESLM | (PEIEFRD) . (CRIEHE 2016-05.26
BEN B GEHIIR) o
CERIEZR#R ) (R
g H’:.I IN T O AS T 'El‘\/\ A
12 :$ SRAFRATNBATEANELE | gy GESBHD. GE | 2016-06-08
i % HiR)
CERIEZR#R ) (R
S AT IR 7 56 T E 2%
13 ;iAf ERIRAFRTREIENR | sy, Gpsenrio. GF | 20160618
77 HARD
CERIEZR#R ) € iR
o B A RN T T S N A N
g | IRBERRARATERERAELE | ey GERI. GE | 2016.07-12
B % HiR
11 ZFEXMHEF

111 £EBEXHE =

2. FEZR A i i 22 R UE T 4R B A

v B ZR A e B SR R SR 15 B 2

EHREER

SFLE N

&l

3. RFALMEE K B R RIS I B A SR A R

T3t 44 T




| 28 O LR VR 15 R UE S L 2 4 2016 SF P EARG,

4. A A R ) A TUA
5. AL EOR & A HAb S

11.2 F70H =

AFELE N ERESEIHAARAT A A —— BT XA 18 5 8 S KE
16-19 =,
11.3 & H R

CIRAS BN = S NP B S o] R W N g = ) N/ T D el e s R
2RSS F L g (021) 31089000, 400-888-8688
2 PPEFEAE: (021) 31089000

AaE] AR http:/www.gtfund.com

HRESEHEERAH
—O—RENAZ+AH



