[ 22 e ORI IR S E TR IR BT & 2016 SF 4 AR

EREBEREEEHBAIEFREES
2016 SEFFEHRSE
2016 &£ 6 H 30 H

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



[ 22 RA I IR S E T IR BT 2 4 2016 SE 4 EAR

1 BEERFKHEZF

1.1 BEERR

HEFIAME RS, ERRIEAMRG GO EEREICH. BRI E KR, I
KNI EL e MR AN SE B RN A JOE B T . AREERE LA =2 UL
WAL EFETFZ, SFHEFKER.

B FRE N h EHRAT A A PR A AR AT S S HRE, T 2016 45 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

ARIEEEH S MEAMAE 2015 4 8 A 26 HiARZE 2016 4 8 H 26 Hik, AREEH 5 MREAM MR
Ja, ERZIRRE AR ERAT (R4 K BN SRS AGRA T 48 AAREEE 15
6 ARAIFAEA AT IR T DRAIE BT, A 4T R VA VR MR A I 4 A R W () DR B 4 A7 488
TR, ARIESKAIEE S MRAMZIEH NG 6 MRA . S TUHEN, K (EREERARE
BEUEHFRERESES G (LUFFERC (EEERD) ) AeEesREERT, SEGFHA
HESIEE NP ERATROA WA BE -8, FMPEIER &R, EeFHAMARESSE 5 A
TRAMAZIA L NEE 6 MEAWIFTR (BE&EF) HoRARPT TR . HAkpf 250 2 5H
HESEINT 2016 45 7 3 18 HBEN LT REE RSB RAM ERAUEF TSRS S HN
AN AEREERABER SRR RESESAEF) (2016 211,

ARG W 55 R R R E T

AEWE 2016 1 H 1 Hilg% 6 H 30 Hk.

#
\S]
=
b
&
=



[ 22 RA I IR S E T IR BT 2 4 2016 SE 4 EAR

1.2 H%
1 B B TR R B T oo 2
Ll B BN oottt ettt nenen 2
2 B R Al oo 5
2L FEGFETARIE oot 5
2.2 FEETERTEIH (oot 5
2.3 FEEE T ATNIEGTEET N oo 5
24 ZRFEFETTIX oo 6
2.5 FHABAHITEHERE oot 6
3 B SIIR I G I R I oo 6
3.1 FE BT ZEFEFR oo 6
3.2 FEGVIMETRII oot 7
B B B A AR oot 8
4.1 FEEFHNBIEGLETRTEL oo 8
4.2 FEIN IR WA AT SIEE BT ST DU BT e 11
4.3 FIENSFHE AN ATARZ DTG LTI 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 13
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, 14
6 LR Bt R (R ET T ) oot 14
6.1 TETFZHUTIIR oottt 14
6.2 FUTEZR oottt 15
6.3 AT ERES (FEEIFME) ZEBIZE oo 16
0.4 FHFRPITE oottt 17
T B R L B AR oo 35
71 BRI B TR LA TE I oo 36
7.2 AR AR IAT A B ZEFE AL oo 36
7.3 HARHZ A SR 5 5 4 057 AR EU ) R INHE Y B BT IR ZE BE BHAE ceo 37
7.4 3R A B ZE B LA IR RBEB oo 37
7.5 BRI TR S S R B AL oo 39
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 39
7.7 BARAZ A A 5 B 4 U 7 AR EE R INHE Y B BT B SRR SR AR BT A e 40
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 40
7.9 HARHZ A AR 5 5 4 057 AR EU R INHE T BT LA ABGIERE B B oo 40
7.10 RAEWIRAIE S F IR AT D ATV oo 40
71 G IARAIE SR E G D FEILUEIH oo 40
712 B T B R BT oot 41
8 B B IR A B B e 41
8.1 WIARIE SN FIFFA NV BATFAT NGER oo 41

346 T



[ 22 RA I IR S E T IR BT 2 4 2016 SE 4 EAR

8.2 WIREESE TN MMM FHFFA ARFE B I oo 42
8.3 AR &AM M G A AT I S0 AR B DX AT DL oo, 42
9 TFIERIE G BT EY oo 42
10 B R I R T oo 42
10.1 FEGAEFEEIT AR ZITRI oo 42
102 BEEHAN, ESHEANN LIRS E AT TRERANFZD] (s 42
103 #RIEEEIIN . HEWF= . FEFEE LSS HIVFIL oo 43
10.4 FEGFEFETRMEITILEE <.oooeoeeeeeeeeee et 43
10.5 4575 0 Y SO ST 1 TR S5 TR I, e 43
10.6 BHELA . B8 NS H SR E N R ZFE A BAL TTEEIE L oo 43
10.7 FEEFHIES A FZE G B TCHITT FAEDL oo 43
108 LA FE T oot 44
11 B R R TR B A B B (B I e 45
12 B B Sl E H B oot 45
12,1 BT S H SR ettt 45
12.2 AFTHI BT oottt 46
12.3 BE DB T TR oottt 46

#
~
p=il
H
&
=



[ 22 RA I IR S E T IR BT 2 4 2016 SE 4 EAR

2 EE&EFAN
21 BEEREKBFR
F 42 ER SRR ER SR ERES
& TR FR EREGERARS
& FARG 020018
T g R 020018
HEEE T LRI TFF R
A FAERH 2008 £ 6 A 12 H
HEEHN [ Ze e 4 A TR A ]
HEFEN R EARAT IR A PR A F
i 5 R 3 4 40y 0 e 367,578,567.30 fi
REeARGEM AN

22 E&P=RHH

et e TEARIEAR G Z R T, JPERESRAIE RN, SCHLE &1
Heot B .
A HE 4 ok F I e b 41 & fR ;. (CPPI, Constant Proportion Portfolio
Insurance) 7 A F1 I T BRI 4H & PR (OBPI, Option-Based Portfolio
i drig S Insurance) FEARFHZ G FIHLTTHRME . @Il € B R T KRB E IS B A4
A BT T ] 5 W2 IR Z 1R I 4 1 N R AR XU B3 77 A 5 Y E 1)
ROK T, IR I AR B R i A 5 A XU BE 7 R IR A B ARG
b 2 b R R AFEG UL 2 A IHERAT 8 AE OB 5 W At AR A AR B L G b s R 1
AR Wz 7 AR A HE 4 J8 TR IR 43 B A e R XU

23 e BHANESITEA

i H L UN REFLEN
B EREGEHA R AT HHEARATIR A PR A
44 25 7K A FKER

5B % i

Bt A L h 021-31081600%% 010-66594896
N
o LT IS 4R xinxipilu@gtfund.com fcid@bankofchina.com
B RS HE (02131089000, 400-888-8688 95566
| 021-31081800 010-66594942
. T KIE 1005 _EiEEIR JERHTEIRIX E T T R
VA _ ,

R G b A 0398%

Ak T O X AT #1855 85 JERTEIR X E T T K515

5Tk 46 7T




[ 22 RA I IR S E T IR BT 2 4 2016 SE 4 EAR

RS KIE16/2-192
IS I 24 T 200082 100818
HEEMREFAN G HH [ 57
24 fEEHEH A
A4 i 58 IS B R 4t 44 A (P ERFEBRDY . EHEIEERIR)
RS EE AR S IR S BN LI DX http://www.gtfund.com
V) JN\ 32 = bk 25 K
Lo 2 e L AT OXAFE 18 5 8 SkEEKE
16 Z-19 2
2.5 MR EH
TiH FR TrA
e ! N y ANF R R LA
AL EREEGEFHAR AR EICEM | BETIIOX AV 185 8 SRS KE
Hty 16 Z-19 2
SARIEAN EIR=IRERER M A R AT | BRI AL 12 5 3 &

3 EEMFEEMESHERA

30 EESIBRENM SR

SRah. ARG
3.1.1 A 8] $0 4 A HR AR HmEH (20065F 1 H 1 HZ 20164E 6 A 30 H)
AR E Sz s 8,879,464.96
A AR -29,756,953.80
TR 35) 32 A 0UAS S ) i) -0.0930
A INABLT £2) 1348 A1) i -10.26%
A HAEE S B 1 KR -8.96%

3.2 R EHE A i 4w

& WK (2016 €E 6 A 30 H)

SR ATt PC R 57,365,847.91
HHPR AT AL J3 P I 4 1 R 0.1561
AR 4 0% 72 4HE 333,750,146.61
R B & 0 B AHE 0.908

3.1.3 Bit#HiAR#R

& WK (2016 €E 6 A 30 H)

P

45.17%

(D A LI
THERAR G 2% H JE I AR,

i

(ISE TRk

#
o
p=il
Y
7

REE AN SN« BB R
A AR gAY S I n_E A 2 fo pir (AR s e
(2) Prid 2 e SR br AR NINWBIAZ 55 5 6 10 % T 3%

HAYN (A& 2 S EAR R

T JE S bl a 7K1 22

I
>
b=




[ 22 RA I IR S E T IR BT 2 4 2016 SE 4 EAR

32 & ERN

3.2.1 EEHBFEEKE RIS RSB 43 R K L

o A 1 X b4 bl s
n taie g | | ks |
B Bt o KRR | R 2 K b OIE) @—®@
KEO ® i EnESe) @
Txk—1H 0.78% 0.46% 0.17% 0.01% 0.61% 0.45%
HE=4H -0.98% 0.52% 0.52% 0.01% -1.50% 0.51%
JUI A& -8.96% 0.89% 1.04% 0.01% -10.00% 0.88%
ok—5 -1.66% 0.87% 2.22% 0.01% -3.88% 0.86%
L5 = . (1) . (1) . (1) . (1) . 0 . 0
o J = 28.54% 0.54% 9.36% 0.01% 19.18% 0.53%
HE 4 & A
ib;§§i 45.17% 0.35% 27.42% 0.01% 17.75% 0.34%
X 7

322 HESAFAARUREESH PR TS EE K REZ) KI5 R LS B EE Al R

3 i LL 8B

E 28 5 R R A Y (R VR B IE R B 3 <

13 55 B B K R 50 G b e B v A 3 R T s B AT EL K]
(2008 £ 6 H 12 H&E 2016 £ 6 H 30 H)

63.47%

57.12%

50.78%

44.43%

38.08%

31.74%

25.39%

19.04%

12.69%

6.35% o

0.00% - =

2008-06-12 2009-10-15

2011-02-17

2012-06-21

2013-10-24

|- ERsBRERS — LSt

2015-02-26

2016-06-30

FEs ARG FAERE N 2008 4 6 12 H, ABGAESA AR GG, %00% R E

HLIAF & 5 R Z0E -

#
-
p=il




[ 22 RA I IR S E T IR BT 2 4 2016 SE 4 EAR

4 BEARSG

41 REEFEHARESLHEER
411 ZEEBARKEHEEENER

EREGEHARAFMRILT 1998 4E3 H 5 H, 24P EIE SRR F T [1998]5 5 3CHAER)
RN E RSB AR — ARNEMBEAN 1.1 LR ANRT, ARENBA L, JRE
A6 ARIN A 73~ F .

HWE 2016 45 6 7 30 H, ARESHE ) IEFH 62 RAFBGUFHET RS ERESEHKIEAT
AR HEES. BRERAVNEHFREES (B 2 LTS, S RAERS AT R EIEH1 5
e ERERGIFEFRTIES) HRE DRE RO TS . ER R T IHIER R4
B3 & R A MR A IE AR R A G EREMEZENERS IR TS BRE MM R
BETNEH R RS (HEMIEFRRESHANR) . EREFH MR G IIEA R TS, [E
FRUR 300 FRBUESF B RS (HER S SURAM DR A UEF B B S AR . B 2 0A 7+ 1E
FI RS ERXAMBIREGBUEF RS HRh MR A BES R %34 (LOF) (H
G BRI F AR PR S AT R . EIZRGIIHA T 100 FREOEFH AL 54 . ERM LA IR A RUEFH R 5
H4 (LOF). LAl 180 <l s 5 BT IR BOE SR 5 i 2 . B 2R LR 180 52 5 RIT Tl {454
IEF R RIS S EREARELNESF R RS E R IKE) SR & B UE S B 4
I 245 F B 9 SR BT A R4 e 4 . [ AR K R VR & B SR 4R e 4 [ 2R K53 T v G L OE
FHIF IS (LOF). HEGEHAMSFHIERR RS, BRISEHRR TS, BRERTIRES
ROEA B RS GhERIEHFRFESHEAM R, BRRCHAGHUREAIEF R ES, BER
EHIE 5 = AT Fe B0 FOE S B e 4 . EZRAGE R AR & BESF # i 54 (LOF) CHi E R b iR
AR 3 B2 5 IR SR AR S5 5 0t ik 4 o DA ) Jem i e e 1T R D L LI S5 4R 31 5 52 5 R i U F R I S %
PR EZR LAE 5 FIIE 632 5 B GRIR BOIE 5 #2724 . 4B o 100 22 5 AL TF TR
AFEBOEAF R ER b E b m i G ANE R R R . E RS 5 BT aUE S
Bt B g, B AR E 5 = F R AN S 8 v R 4. B R EERE 25 PAAT AR B HOIE S48 o B
& ERESEHM G ANESF R RS BREEMERS REKERA IS RRES. AR
Foa ARG IC B R & BIE R 4R B A (LOF). [E 72 [H 5K Zh R AL BIR & ANE R B 5 . Bk ai
RIEERG ML S . R EFRE W SANREG AR S . ERG MR R
BRGIIEFREIES . BREGEREIEFRFES (HESIERRFRESEANNL . BRES
PRI B IR A BN 4 B 4 . R ENE & B UCRMT AR B0 OIE S B R 4. [ Rt 5 1Y

Y3

8 idk46 T



[ 22 RA I IR S E T IR BT 2 4 2016 SE 4 EAR

CHEZE 6 A R 6557 ROUE SR SO S G R AR ) . [ 28 SR i as RIS e B IR &

& CHEZ H G RAR G ROEZF SR R e R Mok . EZRIRIE TMT50 #5400 4
IEFF R A G EREIEA O RAT IR R JOETF 5 &, HREES R ER G RIS 53R
g ERM RGN ERSMIER R, BRED RS ERG RIE R e, ERLE
P+ SR AR TR B B d . R R AR O R SR AR SR I B 2 . B 283 H Al PR A TR 5 RIE T 5 %
R, EBEREGIGE MRS NERIEFRTRE. BRFRARGAIERF R EE. BFRAERE
PR AR B . ERRAERAR G RIS SR 5 . ER SR 5 IR 5% 5 2 &k
e, HEMPEHERGERERGMIERF R RS, HREIET RIS SRRt e

C [ 22 FEIE T REVRIR AR R B0 SRR BB 3 4 /R 300 A 52 5 BT G BOIE S S S e e

l

RR, H 2016 4 7 H 1 HEFE A EZR HIEH IR R AOE S 5 2 &
EEBEANT 2004 FR1G 42 E AL REL G R E RGBT
S MBS

14 H,

(LOF)). A4k, AF:

NG, H AT 2R H A AL LR
2007 4 11 H 19 H, ARESEHNRME AV FE SR 7 E A%
RIEGE PN SO E R UETF R R e & P B B S (B P RS AR —,
3 A 24 H&HRENE G S HAERE A

2008 £ 2 H
T

BB (QDID Bifs, BN H AL A Bl 4ot

OB S ATz —, BT ASERES. R T4, T/ EA QDI %58 Ol 5 T .
412 EE4E (RELELHE /ML) REESELEHERNFEN
EARR GRS E o
p4, B (B MR ‘Eﬁﬁgﬂ o
EIREE | BEHM

WiAF 5 AE . 2002 4E 7 H &£ 2004
7 ATE LR KERA R
A FAE G B R D, 2004 4 9
H 2% 2007 4F 3 HAE L5388 K5

PN S B #2], 2007 43 H&E 201548 H
g, HEH 1T 22 9 = 45 B A IR 34T A 7T
Bk B+ S [H | 2016-06-0 ] o 4 HRAH, 2015 £ 9 AMAEHZE
AT R 8 EEEHARAFR, 2015 4 12 H
Fic VR £ 1) FES AT [ 2= LI Y+ g 5 AR R 4
S P S M E R A T RIGHE R

HIOEF R BRI SRS,
2016 4 6 HiEEHfeft H =& IRA
HERAUEFRE RSN EES

,

Wi-EwF 7T 4. 2005 4F 7 A Z 2007
e giffé 2016;)6'0 : SIE | 4R 3 AR AT L AT TR
- 2008 4 9 HZE 2011 47 HE T E

&
O
=
b
&
=




[ 22 RA I IR S E T IR BT 2 4 2016 SE 4 EAR

ANRKZEZS], 2011 4 7 AN
EREESE AR AR, JHEH
RRMEEZ PP, 2016 4E 6 H
HEE AT [ 2 4 B OR A S VR & R 27
WHRIESHE 2.

R IE 4

P A e
231

2011-06-1
5

2016-06-08

15 4

B T AR . AT HR T B A
AR E A PR S A TR A
AL ARWHES . 2007 4 4 AIA
E B E AR AR, JHEAT I
WA 01 F 44 H B, 2011 4F 4
H % 2014 4 6 AEERRARE
BIE IR I S 1 FR e 22 1 201 1
6 HZ 2016 4 6 HEEZREE
TR AR 3G {F VR A5 IF 95 58 % 2k 4 1 2
M 2013 48 £ 2015 4 1
H 15 HIAEE 2= B An s (R AR
HIROEF R RS RS2 P,
2014 4 5 FHEMEE R L ERE
EMS AR A RIE RS R R LN
HEZB; 2014 £ 11 HZE 2015
12 H AT B R KR T G B R
FHERHERE(LOF)MEE L,
2015 4 1 A 16 H & AT FH Z2 5%
WA A R T B VR A AR 2 1 T 3
& E 2R B AR R R A TR A B IE
FRFERES) NESLH; 2015
o4 FEAATEE R AR A BNHE
BRI 2T, 2015 4 4 H
#2016 4F 6 H AT E Z EHIELL 2
TPAAT AR E oy BAE T 3 R R
T 2 EIE A OB T L R £y
PUFFF L RIS R TS 2 8 2015
T 12 AR AT EZR 3T H AR s Of
N R IVRT S A S I E B
TRAVR & BRI R B S I R &
ZH; 2016 4F 3 i TEER
AR AR VR A BLIE 25 158 % 2k 4 1 3
L4 2016 4 4 HEHTER
A 0K Bh 3R I VR A TR R 1 T A
SIIEEA T, 2016 £ 7 HilH
AT 18 2 B FIR AN Vi A AL AIE 55 42 %
EeReniesnl,

E L WAARKER BRI AR REEMC H, BiEEeaH, ERAMAREeS

FARH .




[ 22 RA I IR S E T IR BT 2 4 2016 SE 4 EAR

2. AEFF AL SGEMATIE PR 2 GIEZR ML A A BER E BT D A SR BLE -

4.2 BN IR & B A B s 1 A ST 5 DL B

AARE N, AIEGEHAFRET GEFRE). GEFREESE) (BEERAR ALY
MR SR A REEEMIIE, MRET R e G FAHSERBAE, AERELEM. 8
FUR T B R PR AR B 0 N V0B o 5 D D5 BRI FH B 4 0 7, R 1) XU 1 2R it o A
BOREBRM . ARG WA, ARESEESEHGM, RREMFESOHIFGAMNDKT N, RE
ARG BT RIS 2 QIR 5 REAE AT N, (5 B9 ki HERf . 288, AReEHA
HeEHAPE AR ST SRA G S AR B Z I ARy, e RN
PRFFIOLIEME, JREM RIS MEElE. OB M@ ENEER R, ARSI NI EIER

@

4.3 BHEANKE BN AP S H O K E T H
4.3.1 A3 5 1l BE B AT L

AMEHIN, AREEHENRET (EFRRESEHEAFATZSHERTEIL) 1K
FUSE I A 10 PR 0 DR 25 1 ) EERTAURE X 2% 2410 A 430 8 XU AN B XU EAT A il ik
PP IR B BT S A B AL G, DS B VEA a4 IR AT N

() RSB BN P B A 5t < BAH A 1) ] 17 52 5 A 22 00 M

RIER A TR BT FEN, FAOUE T AR TS, AEFRH RS LR . B
XX EEELRT (158 5y A 2253 M, FRAT TR BAT S8BE X AN 2R B R FB A 1% R L LA, HOR#B 43
WA EIEE 95% B A 5T 0 /) t Kk .

(=) ¥ emb e & 1R it 2 20

AR NGB I T=3 1 T=5 VE N3 eI (A B [, K54 8L & 58 5y 18 100 23 AL 3 5 /) I i)
FAEEY, AR, 3472 e sl & ey I & O R R 22 5 208 WA
% Z WMFEA ST (BR300, HMRBME R TE 1%BER LT .

(=) e ol A ARG e 80 B

XF A REE S I R BN TR ¢ ARG SO 0 TN E] E b FE R R
e GHRT, CEREGEPXNEMF D TR, YRS BPR A 7N e s AR
A RE BN P 22 5 AR 2 Sk (4T 9

432 RAEZZTAK T T

11 T3tk 46 7T



[ 22 RA I IR S E T IR BT 2 4 2016 SE 4 EAR

AIREHIN, AR EARESEHEANE IR GRRERBEHRAZ S ARG
W, RKIUATE A T RES B 758 5 AH 2 ik (1 72 58 5

4.4 BN A B A S 08B SR AL SR B U B
4.4.1 3R B A & 8B RIS B 1R T

1 A Kig s, 3K NRMIZAE SR 0+ N R 887 i 8 e LA S AB Wbl s 5
H A BUB N A1 3 e ot i [ 2057 L BGE S HIEE, T 1 it 2255 U BB ) SR L 1,
G THIAAE 22 3 H 08 (10 s 3 2 i 7 O BRI P52 1 TR 2

gt b, TSR VR, BARTT I AR E AL T A RO, BT R A AT
FEAEGERPE AL o 11T 37 XA R i A7 58 P ) S i 2 B 1 o b A T AN (B I ORTE S, — B
BB H AR Al (Y LU A PR v, PO A (B 0 B3R, P A 1) U R Fr 8 BT

BIRE N R MAT AR, BTy 1 % S MBOR RS e fn, 55— I “BUBA
o 25 L AGE S AL M S5 VRS, A5 1T 700 L N B TR RS TE R I TN R B, £t
FFHIHEEHR T 2015 SEH)_EKEH, 2016 4F BRI R F R R AL T — MIRAL R 5 A% R o

MEE SRR, BATMBRERCAA PN EE, EINsR A SR A E A 2 i by, PRS-
DRI, BATHEANSE A G155 10 2 e vE R A TE, B R, JF BRI T A

442 WEHAZEESH ISR
AFEETE 2016 £ FPFEFEI K FN-8.96%, RN SR EERZE RN 1.04%.

4.5 BEAXNERELY . EFTHATUESKNRERE

JEE TN R, BATHWRS IR R R E AT EZFE, ML AESZFSME N EENE
DEREE, FEULT ST, BATIIN BT T BCR KRS SRR (0 T REVE BTG, SR I BOBOR 6 IR T
B, QA D A5 HA 1k A U 8 TR S5 A B

S2GF RN N, FATHBBCEE T 2 BN G5 TEL 2, TR R Bl 5 R 2 3.
MR E T ) — R RGP T G R TEGE A M A R PR SO b b TS oy, SR OG
A UCE SOV AT AT Al . AR IR B O AR R, RIS, MEiE A, SFHRIES
KIBBE LTS B o

i, BATAIW 6 I e R AT T REIE SR R % BATR RREE LUK IR = % 7
Hromtat, g5 & b I 5T I R ECR T S as 6 it 2 o s B0 55 B SR A R i 2k
M B2k, SERBIR N i SR AL S E B

12 Tt 46 7T



[ 22 RA I IR S E T IR BT 2 4 2016 SE 4 EAR

—UNBE AR, EORIEAR G Z A MIRTHR T, RrAT N SIS R A R ) R T4 X i i [ i A AT
ACGEAZZ H bR o AEIESRYCRE AR, AT RRE G XS 5 U E R ULECRE, s KU 4 1

4.6 BEANKEHNESGHERFFEFTN A
AH G NG IAN B AR E, WAMER R, JFE 7R CH] iR . fiEZ R
LA TTIEGAE AR TAER T . R SATHIRE, MRESMAENA RS &, IREMA
MRESMEBCRHITERT TR AFMEZ RS ETIEE N A AT A0, AR
A REER . AT 5T, WEAFEERATI . STHE SRR R AT I
W22t KB fE . B2 BRI NG E A #E sl R A SR OL, AT A 2R 53 AR 5 RS
FRBE AR . BT AFAEAATE R 2R, — VI PR A it o KA e e

=F

4.7 B NI R 1 P9 SR iE 4 B A 5L U B

ANHE 4 T NARAE AT 4 5L 465 R AR SGEEE U RE © - 2016 48 1 7 21 HEATRIE AL,
B 10 M AURAK LA 0.33 Jo. BEEARMRE WK, WRYEARE I G A R EAE NS,
2 4 T L3 T AL 9 oA 52 0 £ ) o

48 MEHAEEARNARE KA ALARE ST R EREHL KRN
T

50 WEHNAESTTENENTHEHFILE

AREHIN, P ERAT RO IRA R (CURFRARILE N A0 E 2R 6 IR A G (VR 5 IR SR 45
B e (BURARAREE™ MITEERES, MRSy QEFSRREeR) RIEMa GEEEM., &
S FAEE I AT RME . AEEIRF RS M AR AR AT A, e RPUSTUBEAT 1M
ISP E

52 FEEANBREHNAZSRTBEEATE. #ETE. REIEEFLK A

AAREHIN, AIEE AR QGEFHRRERE) MIUbA RIERER. e FAFEE i
e, WARGE AR EISERAT VLB NE, MRESTEEFEATHE . S0 B I E]
A% I TH S DL B 4 B RO SO S T EAT TN B L, R R I AR 5 4 A B\ AT 400 T B 4 1 R
A NFIZ 4T -

13 it 46 7T



[ 22 RA I IR S E T IR BT 2 4 2016 SE 4 EAR

53 BEANELEEREFMSFEREARTNESL. HEHNTBAREL
AR I SR FERI . W BCE DL WS SRS G W TR S P i« amt
TS S B B RAEFEE N EAZVER D BT SRS SRR L sE . Mg R

6.1 TR

6 FEREMFLUHRE CREF )

P ER: BRERRAGERSIEFREEES

WEmIEH: 201646 H 30 H

BAr: NRMJG
o AR FEER
57 S 2016 ¥£ 6 H 30 H 20154 12 A 31 H

ﬁ?’zz - -
BRATHEK 6.4.7.1 78,715,229.48 11,611,326.56
SERAT 4 267,890.11 50,143.66
1E HPRIE 4 52,265.22 756,654.74
T 5 1 4 b B R 6.4.7.2 251,824,013.85 301,808,156.33
Hrp: BRERE 53,443,977.95 97,019,228.13

REEWE - -

i % 198,380,035.90 204,788,928.20

L7 RRIE SR % - -

Dkl Er Ay - .
fiT A SRt = 6.4.7.3 - -
SN IR A 4 i 5 6.4.7.4 - -
SR 5775 5K 171,493.70 15,003,307.87
AR 6.4.7.5 4,020,780.75 3,878,021.52
INEcdiie sl - -
T WAT ER D 3K 50,486.76 1,475,299.98
18 S T A5 7 - -
HoAh 5= 6.4.7.6 - -
BT 335,102,159.87 334,582,910.66

o AR FEER

REAR A i S 2016 £E 6 A 30 H 20154 12 A 31 H
AR - - -
S R - -
3T 5 M 4 i A1 f5t - -
T A= 4 Rl 47 £t 6.4.7.3 - -
S H (R 4 il % 7 3K - -
IS ASHIE 2538 K - -
I ASF e [B] 3k 210,705.66 1,388,542.42
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A A N Fi T 258,450.07 370,381.37
AR 2% 46,990.91 67,342.05
AT 4 5 iR 55 o - -
AT AE 5y 9% 6.4.7.7 185,032.16 71,414.54
NEAZ B 460,200.00 460,200.00
VAT ) JEL - .
JREASS ) - -
18 JE T 155 971 5 - -
HoAth A7 £t 6.4.7.8 190,634.46 176,951.05
Uiliis=ai 1,352,013.26 2,534,831.43
g &ALk - -
S R4 6.4.7.9 243,063,497.64 212,608,792.29
A5y Fe A 6.4.7.10 90,686,648.97 119,439,286.94
R EN R A 333,750,146.61 332,048,079.23
SRR & RS 335,102,159.87 334,582,910.66

e E#EUEH 2016 £ 6 A 30 H, RE&AUF{E 0.908 o, FEE MM ELEL 367,578,567.30 47 -

6.2 FlyER
P ER: ERERERAGERGIEF R RS

AREW: 20016 1 A1 HE 201646 A 30H
BAr: NG
& A EEET LA ]
i H MHES 20161 H1H&E 201541 H1H&
2016 £ 6 A 30 H 20154£ 6 A 30 H
—. A -27,382,060.67 210,743,664.78
LAY 4,608,487.34 30,369,448.49
Hor: fERFERA 6.4.7.11 101,646.89 2,740,445.68
s IBSY PN 4,506,840.45 25,104,658.49
PEE RFIE SRR RN - .
SENIR B SR N - 2,524,344.32
HoAh A SN - -
247U (AR BLCIH A 6,567,414.61 94,764,349.67
Horp BREEHRTEIRE 6.4.7.12 6,644,992.13 89,107,907.28
e EE - -
firr R U s 6.4.7.13 -228,029.93 5,453,041.31
B SRR UE SR BRI AR - -
&R - -
ArA TR R 6.4.7.14 - -
J RIS 2 6.4.7.15 150,452.41 203,401.08
AN [T AR 55 2% =] NETRE=)
i;ff frinsesmlics (BERBS"5 )\ ol -38,636,418.76 85,416,042.03
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430 i as (B R BLe— "5 38 51) - -
S5 HAWN (B L5 IE ) 6.4.7.17 78,456.14 193,824.59
BW: = %A 2,374,893.13 22,910,539.30
1. B AR 1,587,523.06 13,642,756.88
2. fLE® 288,640.57 2,480,501.19
3. HERS - .
4. 5% H 6.4.7.18 346,962.60 1,043,567.15
5. FIESCH 75.72 5,570,219.16
Horpre Sz [0 4 i EE re S 75.72 5,570,219.16
6. HAhZHH 6.4.7.19 151,691.18 173,494.92
= AREE (THRERULS -29,756,953.80 187,833,125.48
EHA)
W TSR TR - -
IO ¥R (%583 Le-"5 3 F)) -29,756,953.80 187,833,125.48
63 TEHENE (RE&BHE)) BHR
St ER: BRESHEAAMERSIEHR TR S
AIREW: 2016 1 H 1 HE 2016 6 A 30 H
Bhr: NRMG
2 #
=] 20165 1 A1 HZ 20164 6 A 30 H
Sl 4B R A HENEET

— WM A e (&
SAFED

212,608,792.29

119,439,286.94

332,048,079.23

T AW E S A
R EIHEAR S IR
1)

-29,756,953.80

-29,756,953.80

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

30,454,705.35

11,658,005.62

42,112,710.97

Hrp: 13RI

47,458,142.24

18,140,976.68

65,599,118.92

P AN

-17,003,436.89

-6,482,971.06

-23,486,407.95

VO A 303 i 22 e WU AT
NGy BRI 7 A 1) 2 4 44
EARS) (G E D L5
YD)

-10,653,689.79

-10,653,689.79

WK H 2 (G
SEAFED

243,063,497.64

90,686,648.97

333,750,146.61

T H

2005 1 H1HEZ 2015 6 5 30 H

b4 BT B S A

i &

R o LA 1

pif & B & it

— WA A R

276,264,770.63

151,544,931.79

427,809,702.42
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SEAFED

. AW E S A
HEIHEAR S IR
1)

187,833,125.48

187,833,125.48

=\ AR HBAL 5™
AR EAR SR (G
D DL 535151

4,571,029,784.02

3,450,652,017.21

8,021,681,801.23

Hrp: 13RI

4,665,711,862.64

3,516,075,521.47

8,181,787,384.11

P AN

-94,682,078.62

-65,423,504.26

-160,105,582.88

VO A 303 i 22 e WU AT
NGy BRI 7 A 1) 2 4 44

e 1 ] 6 o -9,438,988.02 -9,438,988.02
H225)) QR{EmD LS
HHD
ST T
/ﬁ@{é?{ﬁﬁﬁ%ﬂm N 4,847,294,554.65 3,780,591,086.46 8,627,885,641.11

A B W 55 1R B AL R 7 o
AR 6.1 2 6.4, MR NI M NEE:

HEBFHANTIA: MRE, EEXITERTTIAN: 28, KIRsiN: i

6.4 K ME
6.4.1 HEEEAFNR

I 8 4 JEB AR A TG (E VR A UE SR 45 i B (DA R TR A B ) 20 o [ I3 M B B D 22 (LA R T
e v [EIIE 23 7)E M2 VP P [20081583 53¢ (O T A% [E] 28 45 i AR A HE (VR A UE 5 P ot B 4 () B4
(Rt A, E 5 I 2 4 O DR A 34 (B VR 5 UE S R T i 4 (DA TR PR S5 P 2 4 B AR AN B ) 6 A T oK
R (ERE B RAMERGIEF R ESESER) AT, BEERESERAESNRY
B, FEARAE, BIEEEGERA R HED 2006 4 4 H 28 H )k 2= #4555 H (BI 2008 4
4 H 28 )L ISR, B bifg EA B =28 A A R HAELR N, )5 E Z &R R A S 1 {7
AP TTHY R TUE SRR . JRE RSB RAR S E— MR G, EFEHEESER
U IR ASE G LR M T, BT — MR, T — AR Y ¥ 35 4 44 Bk ) B 28 5 Sy <[ 2R 42 iR
TRAHG IR A UE 4 T B 40 (30

ARG TIRER S BAEARSHEAYBIE E 2008 4 4 H 29 HZE 2008 4£ 6 A 5 H 1EHAE A [
N ITEE, NEFAEE SR B 54E AR M 2,540,606,319.51 76, T AREESFRAEMHEAN
ARESENEERESEGAES TR MERH 2008 £ 6 H 10 HEESEE~EHHERNIART

645,419,842.89 7T, &AL KIE R 2T S5 BT A R 2 7] A2 K IE R 365 (2008) 5 082 536 7%
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& T LARAIE o 22 ) o [RIE B 22 4 225 (IR FR 4 R ORAR I B VR A UE 3 P 2 () 2 84 TF)) T 2008
6 H 12 HIERAER, Fea R4 WEG 0 AU SN 3,186,908,566.53 fF a4, Hb i JH
] 2 4 8 DR A 2 4 BRUN 6 O\ 10 58 A UL J8 1R i 4 R A ik 4 ik 4 03 0T O 11 2 4 5 i AT B
645,419,842.89 kA, FAEMNATFRESEN T AN & 2,540,606,319.51 A, A

% 4R B4 882,404.13 1 HE 444

ARG NRATITIRA, FEMRAE, BEEeE R HE 2008 4 6 7 12 H)EE 2010
6 A 17 HIEMWEMESRAMAERE, Kt (EREHERAMERASIEFBRESCHNES
R AEMEEEFRERT, RESNESEING (BRI ERSIEHR RS
WNESER) EHy (EARESEAAMERGIEFREESES AN, FEDHARSES AL
FONERSRRAMER SIS BT ES”. ARSNESEHANNERESEHERAR, £&
FEENATERATROARA T ARG RHRA P E@ R EARTUEA R, AERREEIRA
LA AT Y 1 T ST AR TEAR AR

RIEGIRATARIN 2 4, FE=MAAME 20107 A2 HRE 201247 H 2 Hik. AH4
A ORA IS, AR IR (I 2R R IR AN (VR S BSOS & G F) MUEM
RAIE GAFELEORFANT T, ARG REAFBIFHENT —DMRAW . AR GERANSRETEAN
W —5G HFRPEIER 2% %, AEEHE = DRAMEIE BN SN RA, R (ERE
JERAERGIEF R B R SRS GF) HoRRET TR, ARESESFRBIT AR =1RAH
FPIIHRH (2012 £ 7 H 3 H)EAER A5 VIS ORA 1 148 DR N D 3 IR 7 = Ik 1 O [ FR
N, AT G IR SEAEAS AT 138 ST IRIEE AR

ARESHEAANN 2 4, FHIUAMEARB A 2012 4 7 H 27 HEEE 2014 4£ 7 A 28 Hik, A%
S VUAMRA A SRS, 7R R RN (ER SRR EIRAIEA R R RS LS SR M
MRATE S LEZORIVKAM T, ARESUEFLEIFVNT —MRAR . ARG FHASESIEE
N —8 IRt EIE & %, AT VI RA W25 7 N8 TUAMRA, [ (E %R
SRR R SUER T IS RS G ) # R IEAT 7T . ARFESEFIIZITH 2014 48 H
26 HgA 2. AF: S5 HARAIIAR R AN PR I GRAE BT BR A 7], AT S IR AR
ANEI RS (A DA R UESE AR o
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ARESMEAANN 2 4, FHAMEARY A 2014 4 8 H 26 HAEE 2016 £ 8 H 26 Hilk, A%
G AAMRA SRR, FEW R RN (ER SRR EIRAIEA R T ESESER) M
MRATE S LEZORIVKAM T, ARESUEFLEIFVNT —MRAR . ARG FHASESIEE
ABE—5, P EIEE &%, RESE A RAMBNEHE NSNS RAW], FEx (ER
SRERAMERGIESF R R RS S EF) FrREBUAT T . AEESHANMEARPHEREN N
R T IR A AR AR A BRA 7], AR 4 i CRAR SR BN ) SR (¥ 785 S AT AR E 4R LR

s (HBEEEARAGERGIEFREECREER) WA RME, ARERRAY RN
FN—MEE; EAREFERUNNEAR GRS MBI AR EIERE IR A H Il
ANFE G (VB AR BRF AT N DL NAR S 4 b — S ORAS I BRIV LE £ 5 N 4 S DR A 0 1) 22 < 00 U AT N F
A AT e 2 I RAI 2N, n ] T [m] g 8000 _E ORAS T P9 1) B 0H 20 20 v T R T LA B,
AT 4 B B BN K42 nT IR (] < WS A 45 S e BURFAT N5 G m] U el < 0N _E ORAII P9 1) R o)
LEHURT HBBFH, ARG IR R K ORIE A AT B 2561 AT S B A R HE iR 250
I WA IF B IR A o B iR e < Oy BURF AT N R R AT 2 YT IR 0] 187, R ] 948 2 AN 3 Y DR AR 2535
B 3 BURFAT N AE ORI HR O 14 22 < A7 00t AR P PR AR 263K

AH e (G JR E B e R A &) T RAHI B LA T

TRAHA RAHIE I H TRAHE 55 & %0 LRI 8 | AR R A 21
A | HES G HUE
BRI 2006 4F4 H28 HZE |2,517,710,461.09 | 0.025 1. 488
2008 £4 H28 H
5 AR 2008 4£6 H12 HZE | 3,186,908, 566.53 | 0.102 0.974
2010 46 H17 H
5 =ARA 2010 47 H2 H=ZE 2, 880, 166, 872. 76 | — 1.015
2012 47 H2 H
55 DI PR A 2012 4£7 H27 HZE | 1,061,911,443.87 | 0.088 1. 029
2014 4F7 H28 H

AN H G (LA i ] 28 < PR AN 2 ) T 45 DR A 0 B0 015 I SR 30T P R OO B T B I s B 4 T

TRAHA IR A AN R EE | S AT | AT A
(AEFEFR ) HH i
BEAMEARYIE | 2008 4 H29 HE | 2,540,606, 319.51 | 2008 4£6H10 H | 1.483423312
2008 46 H5 H

HoAMEARMJE | 2010 4E6 H24 HZE | 1,008, 673,421.37 | 2010 4E7H1 H 0.976184297
2010 “£6 H25 H
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EEAMEARE | 2012 £7 H3 HZE | 150, 614, 521. 11 2012 4E7TH26H 1. 015253419
2012 “£7 H26 H

FHIMEAR G | 2014 4£7 A29 HZE | 53, 486, 052. 75 2014 #8H25H 1. 029497540
2014 “£8 H25 H

R (P N RICA EER B 3L i) METR I (ER SR RAGER SRR &t
SR A RIE, AHEERHTE BV E A KL AT RATIR ARG B2 UL ERE R 2 o
VRRBTA HA fh TR . ABE G TR I AR T 271 60%, B8 TSR BUESEH
AT AN T 2R B B (1 30%, H A BUIER BT LU BIAS i 1 2 4 B 13BN 3%, DL B H AE — 4
AN B BURE 35 25 6 EEAPI AN T 5 <8 B8 7 1B 5% o ATE B S U R e Dy 2 47 I ERAT & A7 kB
Ja i at =

H

AW SRR AR 3 G BN ERE G EHARAT T 2016 4 8 H 24 HitbEfR .

6.4.2 TR R I 4 ) 2 Ak

ARG 1 % AR R AZ IR IABGH T 2006 4 2 A 15 H A& LU HTRIMAG 1) (Al 23 ] — A
TP 2% TUEAR 22 U S AR G E (BA R S AR <Al 2t R ) o ERIE 2 A #[2010]5 5 CUEFR#%
EAF B XBRL BEARCER 3 5 < AR 5 AN R AR 5 >) o FEIE 27 450 B8 9 el W 22 A 14 Ol
FHRG GRS RGD) . BT RN (RSB RAGERSIEFRRE R FH) A
UE 2 R AT AT R E T F0 VB0 2 AT b S 55 48 A G 1

/]>I

6.4.3 FLAE A MV o> T ok ) K Ho At 7B S R # B

AEE4r 2016 FEP AN B MBFF G ol THEN M ER, F9E. SeBH R T AR 4 2016 4
6 H 30 HIW 4RI LA K 2016 45 1 A 1 HE 2016 4£ 6 A 30 HIEMIAIEE SR AL S8 A8 5h
TS RIE L.

6.4.4 ARG YR MK STFBOE . ST 5 BT — 15 Bk & A — B 3
AWK A U EOR . ST ol — W RS A — 2

6.4.52 &% 5 1E 1 i BH
A G AR AR A 0 1A) TE 200 B Y 2 i S TR IR .

6.4.6 BT
AR G . E XSS BRI FL[2002]128 5 (56T TF IR F57 45 55 3 4G I B UAC [l 30 Ft 388 2401 )
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A Fi[2004]78 5 (WFBECER. B Z BT R o8 THESR R B R e BB (@ ) W BE[2008]1 5 (58
T AN TR T BRI IE A WA EL[2012]85 5 (OG5t b1l A /S 40 R 2 R AS N BTt
PR A K In] @) W BL[2015]101 5 (CGRT B A R BB LLR 2 AN N3 B BCE A K 1]
FRFR A ME[2016]36 5 (O T A MHEF E VB ARG ARG U@ A . MAi[2016]46 5 (6
T 25 B A T HETF S O R AR SRBUR @A) . M BL[2016]70 5 (& T &R A4
KRG EBAN BB AVB AT J H A I BEE AN S 55 B4, EEBLIAI R A

(DT 2016 45 5 A 1 Hilll, URTHES T NFEREAE T EHWBIEBGER, AMEBCE B, X
IEFF R RSB NS B & SRR B E MR RAEE LB, H 2016 455 A 1 Hig, &
AN E BSOS RE . AE B R S NI RS B . i b Stk
BB, %4l LA SRR SN TR ARG R .

()3 F 4 MIEFR T3 TP R WO, B KSR BRI ZE IO, RIS . RN,
5t 57 H R SN B HARMON 8 AN AL A58

()X G BRI AL i S RS MON L R R AT 158 55 1) A LU 7 1 2 4 S AR LB AR AR 45 20% 11
ANNFTABE. W HE S N LT A R BRI SRS, FERIIRIE 1 A H VA 1A A)Hm, HERE
LURI BT AR NN BT A4 FEBOIRRAE 1 M H UL EE 1 & 1), EiRdZ 50%T N4
BUIAA: FERCIRREE 1 A0, B RAENC AFTERL. XHESRA M LT A R IRER, MALSI
R RO, IR ERIETHENBE, R ] AR HR TR AT IR
RN K27 3% 50% T NSEGNBLIT A4 iR BT 48— F 20% AL RAHEA NPT B .

(4)FE 4 T H B EA% 0.1% IO BER BN IR ZE2E 5 ENAERTL, RN FREEAE WU SE22 5 ENTERL .

6.4.7TE B & MR IE MU
6.4.7.1 RITHER

Bhr: NRMG

. AHAK
2016 426 A 30 H

TE WA K 78,715,229.48
TE MR
HAt A7 3K 3
At 78,715,229.48
6.4.7.2 X 5 & m B =

Bhr: NRMG

5 H | AHIK
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2016 £ 6 A 30 H
A AN RME N RMEAEE)
i 51,670,103.49 53,443,977.95 1,773,874.46
R RS
Lty ' ' _
T 5 T 86,715,650.14 87,047,035.90 331,385.76
fiids | RATE T 110,291,406.10 111,333,000.00 1,041,593.90
it 197,007,056.24 198,380,035.90 1,372,979.66
BrESCRRIESR - - -
H4e - - -
HAth - - -
it 248.677,159.73 251,824,013.85 3,146,854.12
6.4.7.3 fiAHE SR E = /1R
AL A AR R F A AT SR %7/ 7.
6474 TANBRESRBE™
64741 ZFWMELNRESHETZHERLD
ARG AW E AR KT LNIRE ST,
6.4.7.4.2 ¥R FK W7 38 Bl W A2 5 AR R 2%
AL G AR A AR R A S W =005 [0 I 52 ) Hh BRI 555
6.4.7.5 RLUF] B
Bhr: NRMG
BiA AHAK
2016 £ 6 A 30 H
TS A 2R S 6,150.55
IS e A R S -
IS At A 3R S -
IR R S R 1 S 108.63
INEVE gl pS 4,013,500.44
ISR N IR I J5 A R -
IV AE &IPS 999.98
M A LR EE R i
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faann 4,020,780.75
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6.4.7.6 FH A %=
ARFE AR A IR R R HAR B2

6.4.7.7 BT 5 %t F

A, NRMit
H
SiH ZNCER S
2016 £ 6 A 30 H
< 5 F i NAST A2 5 % H 184,282.16
ERAT 0] T 37 RS A2 5 9 750.00,
Eann 185,032.16
6.4.7.8 H At 47 f%
A, NRMit
H
BiH ZNCER S
2016 £ 6 A 30 H
AT 5 7 A8 5 BT AR IE 4 i
INZRECAEIE 1,347.12
Tiige 2 H 189,287.34
Eann 190,634.46
6.4.7.9 LW HEE
Sish. NRMit
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i B 2016 £ 1 H 1 H&E 2016 £ 6 H 30 H
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A A
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