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ELAB o5 B B K 0%-35%; BUIESCHE LB 5 2 G B0 1B K 0%-3%;  BE7 SCRFIESR SR B I 505
EEAB o5 2 B B 1 HE IR 0%-10%; B4 H AL — 5 DL IBURF 63 AR T2 e 557 1B 1) 5%
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R AT . MAL[2016]36 5 (& T4 MHEIT & MBI ESG Bl A HE ). MBi[2016]46 5 (5%
Tk 25 B A T HET 8 BSO8R AU LA RBORIIE AN THBL[2016]70 5 (5L T &R [ 4%
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BUTAREG SRR 1 0, BRI NITRaRL. W EEFA K BT~ w] IRE B, WEE)E
BIBE S AN, LM B ME TE OB, RN ) B AT H R R AR RS R BE . A
NG ERE DA% 50% T NN T3 8. _ER Pf3 48— & M 20% 0B R T HEA NPT 38t .

(4 3 BEERA% 0.1% I BER BN R A Z e, KNSR AEUB 2258 5 ENTERL -

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 187,935,522.41
JE A K .
HoAt AR K .
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6.4.7.2 X 5 &R T =

Bhr: NRMoo
AR
T H 2016 46 H 30 H
D& AVIR NI A a3 )
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R BRE-S
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6.4.7.3 fiAHE SR E = /1R
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AH AR

6474 TANBRELEME

6.4.74.1 ZFHMENBRESEBEFHERRLD
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BAr: NRMJG
AHAR
T H 2016 £ 6 A 30 H
I THI 42 i Forpre SE I [A]
AT AT 57,800,228.90

it

57,800,228.90

6.4.7.4.2 FA R 3K i 238 [B] 9 22 5 v B4R ) 52 5%
ANHe e AR T HIARCOR 5 A S W 23 [l W A2 5 v BUAR (K i 57

6.4.7.5 BLUF] B

A, NRMit
5iA AR
2016 £ 6 A 30 H
TS A 2R S 33,555.42
IR E HAAE 3R R
IS A A 3R S -
IR R S R 1 S 1,018.08
INEVE g2 pS 218,754.64
SR N GIR EIE Z5 ) 2. 3,223.26
IV AE &IPS 0.79
MNINEE G A LIRS E R i
oA 399.33
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6.4.7.6 At Bt 7
AR AR A AR R A HAh %=,
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< 5 F i NAS A2 5 % H 1,591,371.81
ERAT 0] T 37 A A2 5 9 17,793.43
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2016 £ 6 A 30 H

N2 57 T 32 By BT IRIIE &

INZRECAEIE 11,041.93
A A 3R -
Tiige 2% H 368,630.20
ann 379,672.13
6.4.7.9 LWFEHE
Sin. NRMit
EN
i B 2016 £ 1 H 1 H&E 2016 £ 6 H 30 H
FHEmE (4 K TH] 4 40
AR 1,039,176,397.80 1,039,176,397.80
A HA R 529,587,263.83 529,587,263.83

AL ] CPL<-5 3 1)

-297,068,809.56

-297,068,809.56

AR

1,271,694,852.07
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T ISR AR A B B A e 4

6.4.7.10 & 2He FiE

BAr: NRMJG
B SR B4 RIS AR &
AR 1,370,464,250.62 -464,430,218.56 906,034,032.06
AR -99,470,280.08 -121,019,657.15 -220,489,937.23

A I3 A S 5 7 A
B E
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Horpre F K
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6.4.7.11 K F B U

Bhr: NRMG
5 EN
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SE WA A B IR -
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k. S Xmﬁkzli'j@
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SESE R SR MR
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6.4.7.13 B B W 2
ABE AR AT BRI

6.4.7.14 fTAET Bk

ANH AR T I AT AR A

6.4.7.15 B Fik 28

HA: NRMJT
H)
S A3
20165FE1 H1H £E20165F6H30H
% S T A 1 R A 2 7,181,678.05
F G BRI R 2 -
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6.4.7.16 A M EZ B 2
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I 7
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— R -120,253,898.75
g% -765,758.40
BrE S FRIE R R -
— e -
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BiH EN ]
20165E1 H1HZ20165E£6 H30H
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T 1 AT ] B AL R AT IR I e, Bk [0] B A 25% AN TR B 7
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HRATIC &I 2 25,488.26
i K R 55 9 18,000.00
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MR 5555 o

6.4.10.2 F=BE 5 R TN
6.4.10.2.1 & B

A NRMIT
A AR R AT L A )
s 20161 H1HZ20164F6 7 | 201541 H 1H %20154°6 H
30H 30H
S R A T A 4 N S A R A B B 11,185,812.78 23,889,104.30
Horpre A SN )% P i 4 o 2,138,107.76 4,395,606.64

T SRS A PN AR 0 4 A B 2 A AR BN SR 4 i —

-[/‘[_Tﬂfy
HAE B AR =17—H

6.4.1022 E&HEH

HEir2®8HHK, #&H>fF. HitE A=A
HERHE X 1.5%/ HBERH.

S 1.5% M R

A NRMIG
A AE AT LA A
s 20161 H1HZ20164F6 7 | 20154F1H 1 H 2201546
30H H30H
IR A I B RS AT R 1,864,302.17 3,981,517.42

T SO EEEFEE N B ARAT M8 9% —

B~

KitERH AR, %A Lt EAHO8:

HILHE 2 =ar—

HESE P E X 0.25% / 45 RKH.

#5025 Tidk 46 T

A 0.25%MEE AR IHE, B H



[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

6.4.10.3 5SSk J7 BEAT R AT 18] [ Mk T 3 B B2 25 (2 B D) A2 53
AN G AN T ) R B P R B T ¥4 T 5 QI AT IR ARAT T) [ Mk T 3 ) 515 O [R1 D) &2 55

6.4.104 FREEFTERELAEESHER
641041 REHAESTHEACHEEREBREELEZ SN BN

ANH e AN T ) S B P AT LT IR] Py ) R A e B NGB Y [ B e R AN IR R O

6.4.104.2 H|EHKRBREESEBAZHHNHEMRBETBERALAZES KB
IR FE G AR A IR P b T R Y TO B i 4 FE N 2 A He At e B 5 $E R AR S I L
6.4.10.5 HRBHFRERNRITHERRBRLH=ERHR BBRA

Hp: KRBT
ENE AR AT LG S A
KIKTT 445K 201651 H1H%20165F6 430H | 201541 H 1H %£20154:6 H30H
WARRE ELEPINSUION PR R 1 GRINSUI@N
Hh L AOV AR AT 187’935’52421‘ 1,068,775.58 320’812’38007‘ 1,265,828.72

E: ARERRITAR R STTE AN EAWRATRE, $ZRATFRNLR RS

6.4.10.6 ZEESEAHY NS ERB T ARHEIEF KB
AN I G A A A e 1 R AT LU )38 R A 0 AR A N 2 5 e B AR B IEFR I L

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

6.4.11 FJE 43 Be 15 L

A NRMJT
10 3 HERE
2 Bl M4 \ FE 5 Bl A
s kxS H H A0 AR - SEs
H 8 OSY it
ARARE i
222,014,885. | 232,976,028. | 454,990,913.
1 2016-01-20 | 2016-01-20 4.360
23 71 94
222,014,885. | 232,976,028. | 454,990,913.
&1t 4.360
23 71 94

2 26 TUHLk 46 TT




[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

6.4.12 HiK (20165 6 A 30 H) AEERFFHMEZRIEH
6.4.12.1 FNEH KA RIEH T T HRFER WREZRIES
Ss . NRTT

6.4.12.1.1 SZ[RiFFR2E5H]. AR

M|
o | \ \ I ok |
W Wk B I 2 NG| AR (B ks e P
R1G 2w | AWH | EH PR s | ER (AL 1) i o
ﬂ‘U :m%ﬁ ;m\%ﬁ
60196 | I | 2016-0 | 2016-0 | M T 9| 1298 11,100 | 144,07 | 144,07
6 A 6-24 7-06 B ’ ' .00 8.00 8.00
60301 | #r%: | 2016-0 | 2016-0 | M T 1,602. | 13,600 | 13,600
8.49 | 8.49 -
6 78 6-23 7-01 B 00 .98 .98
30052 : 2016-0 | 2016-0 | ™ 9,306. | 9,306.
R F 10.05 | 10.05 | 926.00 -
0 ESEel 6-30 7-08 Bk 30 30
00280 G| 2016-0 | 2016-0 | ™ 5,631. | 5,631.
F T F 580 | 5.80 | 971.00 -
5 J¥ o 6-29 7-07 B 80 80

T G S G A SOT BRI, e R L s BT — Aoy s AT B i B e .

S R N B BB E AW B, IRAE 25 B A F] T B e, FEHT

EWEZEHIRAARE B il FEFN D NIEE S 5 W _EIAWERE 58, AT ke H
R B HZ A B f#Ek.

6.4.12.2 JIRKRA 8 I 15 1 5 U 8 32 R A 22
s NRMx

=1
B o2 | MREE | fRR | SR IRAN | B | O B AR AR e
R0 28 | B | JEE |ER | B | SR (R B BARLET | HE A
r
00065 2016-02 3,438,894.0) 75,896,390.5
%{}% R 22,07 - 17 72,185,904.14 -
1 28 22 3] 0 8
00205 | = i |2016-06] 8,500,000.0| 72,760,000.0)
Eiﬂzﬁﬁ AF 8.56 - - 81,549,889.38 -
9 it -01 i 0 0
60051 |[F 25 1%(2016-02| & 2016-0 20,448,370.3
HIZi AF 27.44 30.16| 745,203.0027,569,499.62 -
1 i -18 3] 8-04 2
00092 |Fg J711-|2016-02| 2016-0 12,719,880.0)
Eﬁﬁ o 17.80 18.10| 714,600.0013,341,652.00 -
0 hGil -17 3] 7-12 0
00212 |15 %[2016-05| K 2016-0 11,233,710.0
. 20.48 22.53| 548,521.0011,237,337.02 -
0 iy 23 3] 7-15 8
60161 %12016-06] IIf i {5 2016-0
TE BT £2 20.92 23.01| 37,059.000 128,594.73| 775,274.28 -
1 i -30 Jg 7-01

e AFEHE 2016 4F 6 A 30 H LR LR A A ) 55K 35 050 ] 7= A 5 K5 000 1 494 927 5

27 Jidt 46 71



[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

FRIBE SR, 2RISR AL T A A S I SR e . 2 S Btk e = R

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

6.4.12.3.2 X G MR IER
ARFE AR A WIRTC AL 5 BT i 35055 1 0] 0 A A A4 0 e 5

6.4.13 & mh T B XK K& &H

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

AEEE B NS TR EEARERERE . R RBOER RS . RS HEEE T
TH 15 FR) 5 32 6 < ik T LA S 10 IR, 5 AL 45 T XURS: o IR I XU, B i 47 G o A 66 < 1 6 < 7 2
NP XI5 B 01 2 2 A A BOH: DA IR 42 861 7 B 5 90 B 2 P, A A R S 7 XU A A 3 2 [
H A5 85 e P 2557 D S e IR 6 RS 25 P DT T By XU Wi 25 e o

AREEMESEHMAFTEAELBREE. NESRBEIHFEMNRE S, EHFSEENH
O IR DA B B R R . PR SRR R R S 0. A ] 8 B R T B T B A
=, il A T H O GE R P SR ) B YA A s MV SRR R T, — 2l S5
B 55 U AR A, 2 A LA P XU 5 2R B e XU B R AE A% I 83 6 B, AL B
FEG AT, JLIE 8 BRI . TR R RO L AR XU S5 XU 28 ol 7 A
I 1) 28 7] LA XU A B A SR At A R RR IO o XU A B A R A N R B R K
Fid B A KA. Hib, (B EMESE T AR,

A i (1 5 4 BN ot < i T L (¥ SRR B B ¥k 3 R B Mk A AT R S B T I O 0 2 A
005 o BRI = A R FT B AR S o AASE TR 20 WIT IO A B HE R, DB RS 45 2 1) 7 R FEE R R[] 288 X 45
SRIIREE . TME ST MR, RAEATES I Bbr, 4634 Y irig H 4 m TR RHE
R R AR BR . AL, HRE RS, e AR R B RAR N B S R, R Al
SEHDK P KR HEAT B R RIVR A, R A BLRR, K PR s ) 7E T 2R SZ (K Y A

6.4.13.2 15 A X &
ERR R G2 S AL A SR T R SN FRIBAT G LA TUE, B0E R e i BHESR 2 KT A

BUEZ) . BT RINA R GO, 3 HEE e B 40 AN 220 R RS -
2 28 Tk 46 T



[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

AR B 4 (¥ HE 4 B NTE SE 5 W0 38 55 3 T IO B IRBLHEAT 1 7840 HOVPAl o ASTE & (M ARAT F2 3 A
TBE AT 4 (MR AT Th E O ARAT . S RAT AR R R A F A AN K . AL 7E 58 5 T EAT 1
A8 5y LA Hh [EIIE 25 610 45 A BR 57 4T 2 W N 38 556 T 58 BGIE 25 32 ORI I B, 3 249 AU T g PR AR
/Ny FEERAT 1] [F) L T 3 04758 5 0 %0 52 55 o T BEAT A5 FH VP4l 3 IE 25 32 1 5 U HEAT BR ) LA 11 A
ISARIERE

AL G (¥ B 4 BN O T R B B AR, S 5 B RS AR OV SR R RIE S R AT
N5 RS, FLOE I 4 B B 58 LAY HUE R . F- 2016 4F 6 H 30 H, A &R 115 A 2K 45
Z5 LN 0.14% (2015 4 12 A 31 H: 0.14%).

6.4.13.3 i 3 ¥ X K

TR AN XU & 48 55 4 7E JE AT 15 4 R 700 % 11 S0 55 I 38 3 8 S R B KU . A SR S IR RL B 1R R
Wr— 5 THI >R T 4 0 ARURF A N T B B R GG (el HLE A I 6 0 400, 53 — D TR SR 1 T B R R BT Ak
(158 5 T 3 A Vi R T Sk 1673 390 R e s R 43¢ 72 4 v T IG ¥ 7E i 4t S0 22 30 (9 A7 000 DA B A
&AL

BT SO IR [ 5 4 T Sl P IR, A 4 1 R T N St A R 1 Wl DU R [ 15 V50 S AT 7 2
W R AN PE R, AR FFEE S BT A& TP AT I &Sk~ 5 AT RT . A KL 4 (1 3 45 #AAE
Fe S A T T BB R S, 2 TR AR A 0 UL [R] BB 0 A3 2K, s ] R T e D [ A5
USRI AN TR KR, A R 4 AR AT 2

B8 S R AR TP T SN P IR, A R 4 1 R T N 3 o A S IR B 1) B T B P L
BIER, W) MRS AT FE SRR ML AN 23T, G G Fr ek B Fi s . 4L 7R I () Py AR I A
TR ARRR . LA AR B RE J1 95 22 I3 58 b A9 LA S 70388 A2 PR A1 PO 3308 ot B LA 4. AL %
BT —F AT RAT MIES A B P E I 10%, HAR S 5 i AR 6 5 4 M\ 3
(¥ HoAth e £ JE R — KA R RAT MIEFH AR IS ZIE SR 10%. RS FRITAIEREIER LS
it bli, DIRBRBHTE 6.4.12 Hh41 7R 13 43 J 4 U2 7= 0@ T B 2 BRI AN R ) B ik i1 i ok, RS
BE AR A TR 45 (0 B S 3N I R R I LA B A TG AR B . L Ah, ARG T S (6] 4
BT AN B S R RS E R R, 3 R — A B SR B R B 1A R E

T 2016 45 6 H 30 H, AH:EHTAIH R4 4 b 616 1) & 292058 B H 359 — A 3 LA HANTE
S, AT [ e A AT E (BT 2 BLaR) T L B H HASTEE,, B ik T A2 450 B0 S AR 37 B 1 4 20 5134

Plg i .

6.4.13.4 THH XK

2529 Uit 46 T



[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

T 37 AP & 418 22 e T4 < T 5L 1) 2 e 4 R R I < 2 DR T Adk T 37 25 S A DR 3R 1) AR B0 T
FE W B AR, LA A RS+ AR RS AN A A 4% IR o

6.4.13.4.1 FIE R &

)2 IR 2 Fig G LR 2 SO A SO 4 U A2 T 3 R 2 AR B T R AR BB I AR o R SR AR
S b T BTG BT i R S BT S B0 SN T R AR, P RS R 62 4 T A T I
AN I ) 445 BRORR A8 1 7 R SR T 5 A I e T A SR I 90 5 1D 1 R

AN G P R < TN G BTSSR M) A UK PR B AT %, IR BB AL S A
S5 T ot IR AR X HEAT B
AR G ORI 7> SR T M AT, RIS S RN KA B TE S L i A
RKFEE _EAMSL T 3 MR . ARIE G RpAT IR SR BURE 57 T ZONIRATAA R Si T & K fit

=
&

6.4.13.4.1.1 F| & X% i O

A, NRMit
ZNCER S
1N 1-5 4 5% E it R &1t
2016 £ 6 H 30 H
%
. 187,935,522.4
BATEH 187,935,522.41 - . . |
SR AT & 2,513,674.44 - - 1 2,513,674.44
7 HARE 4 986,179.38 - - 1 986,179.38
. o 1,285,553,712.
A Ty M 4 b Bt 59,964,000.00 2,150,307.90, 4 1,223,439,404.50 40
SEONGR B 4 Rl %
e Y 57,800,228.90 - - -1 57,800,228.90
PSCIE I35 53K - - - 5,994,266.52| 5,994,266.52
VL& IDSY - - - 256,951.52|  256,951.52]
IS FR A R 497.02 - - 381,688.34  382,185.36

NN

BrE it

309,200,102.15

2,150,307.90

1,230,072,310.88

1,541,422,720.

93
Uik

PATIE TR S 3K - - - 6,870,569.91| 6,870,569.91

AT I [ 2k - - - 3,620,829.12| 3,620,829.12

NASHE TN F - - - 1,852,362.42| 1,852,362.42

30 Tk 46 7T




[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

MNATFEE # - - - 308,727.05|  308,727.05
NATAE 7 # H - - - 1,609,165.24] 1,609,165.24
HoAt 47 £ - - - 379,672.13|  379,672.13
‘ 14,641,325.
it STt - - 1 14,641,325.87
87
| 2 AR R S 309,200,102.15 2,150,307.90, 4 1,215,430,985.01/1,526,781,395.
06
EEKR
2015 4 12 A 31 1N 1-5 4 5% E AR &1t
H
5 e
e 395,535,149 .4
AT 395,535,149.49 - - - 0
AT 4 4,251,650.12 - - 1 4,251,650.12
7 HARE 4 3,430,662.99 - - 1 3,430,662.99
. o 1,502,824,513.
A Ty M 4 b Bt - - 2,738,256.30 1,500,086,257.03 3
SEONGR B 4 Rl %
e Y 30,000,135.00 - - 430,000,135.00
PSCIE I35 53K - - 1 28,818,442.90| 28,818,442.90
A& 81D S - - - 111,411.48 111,411.48
YA HA I R 2,771.38 - - 43276437  435,535.75
o 1,965,407,501.
BrE it 433,220,368.98 - 2,738,256.30| 1,529,448,875.78
06
1 £t
PATIE TR IE S 3K - - 41 10,586,565.85 | 10,586,565.85
AT I [ 2k - - 41 2,314,376.00 2,314,376.00
AT TN F - - 1 2,486,872.98 2,486,872.98
MNATFEE # - - 1 41447883 414,478.83
NATAE 7 # - - 3,969,495.62 3,969,495.62,
HoAt 47 5 - - 1 425,281.92 425.281.92
it STt - - 4 20,197,071.20/ 20,197,071.20
\ 1,945,210,429.
) AR L R 1 433,220,368.98 - 2,738,256.30| 1,509,251,804.58
86

T R PR ARSI T LA A SO E,  IF %S 2000E IR =R ST 5E fr H B8 H 2,

& T LK,

231 Tidk 46 7T




[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

6.4.13.4.1.2 FI| F& XKy B BURR 1 2

T 2016 4F 6 A 30 H, KESFAH MG EG B E A M b 54 5= 518 1 oA
4.07%(2015 4 12 J 31 H: 0.14%), LT3R 3 122 0t T A8 5 4 95 7 14 Jo 5 K2 (2015 4R
12 H 31 H: [F).

6.4.13.4.2 ML R K
AN ARG A2 F5 4k 5L 2 Fo (i B SRR 43 IR AN T SR AR Bl A A 9% 30 FA XGRS
AFEE WA B KA LR M, R TE 8 AN KRS

6.4.13.4.3 Ffih A 4% XK

A AP A IR 2 i i 4 T R 4 i L1 2 70 1 R S 3 4 U i Rk T 3 R SR A AN 6 BASE
(¥ T S 04 TR 3 AR BT R A 3 0 R o AR B 4 1 B R RS 2 5 BT B SR AT IR RNE i 3758 5
(¥ SR 5 BT T M £ G A A7 IR SRV T B AMUIE 3 AT B 1 5 208 156 10 R o S I 5
A R SRR T-UE S5 T 4 R D S I R

AHE G (W3 S FNTE M @R B B A i Rk, SRA < B R SRS, SR E WA
PRGBS AR s T 00, B0 P Ae B RS @ YoE s il X s AMIES
(5 PE A3 T e BT, IR B B S R A e E B R ST R . AREMESE A E
WL G FE BRI, ST, B E . A AT IEIE, SkE R AT R A
(¥ T 3 A0 A AL o

A 4 B 2E B (0 4 WO AR G b A XU o A R 4 i S 0 7 M R ELA o R R R I
60%-95%; fii 57 BE F= IR B LU AT o 4 BE P2 1K 0%-35%;  BUIEF B3 LU A o 2 4 8 P2 FHE 1) 0%-3%:
V7SRRI S 257 4 B LU A9 o 56 G B 7 1 1K 0%-10%.0 B4k, A G I3 &8 1B H 6 A
HE 4 FITREA R SR A A% S 4%, 58 I8 ) 22 o | 0 B b AT MR B2 i, L6 VaR(Value at
Risk) 6 b 285 SR X A Ji 45 T G 00 VS E AN G IR, % B T S b g XU R AT R B A s

6.4.13.4.3.1 At A 4% XS W D1
S, NRTT

AWK FAEER
2016 %£ 6 A 30 H 2015412 A 31 H
gE|
S S Ay 7 3 4
ARUHE ARUE
FEEHE T 1 H e 5

32 it 46 T



[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

(%) (%)

1,223,439,404. 1,500,086,257

T g VARl g e — I R 80.13 77.12
50 .03

T o e et s — R e % - - } B

ToEEme s — e B % - - } B

A S b B P — BUIE 5% - - } B

HoAth - - - B
1,223,439,404. 1,500,086,257

ann 80.13 77.12
50 .03

6.4.13.4.3.2 FAth v 4% XU RS () 880 2% M 4 T

£33 BRIPIR 300 FREAN AL T I R AR
X} BT = A R H R 4 R L)
sl (A NRM )
A IR JR[S: AR = (1) AR ) A ARk
BaRiin

2016 £ 6 A 30 H

W 6,899
/%) 6,899

20154 12 A 31 H

W) 8,331
T #) 8,331

VIR 300 Fe2 BT 5%
VAR 300 FEEC T B 5%

6.4.14 7 B) T EMF 4T 2 1HIRR T 2 Ui B i 3 Ah 3 0

()2 e E

(a)& Rl LB SUOETHE 71

A S E TR R ATE R, A S R T LA R S AT 1 B
JERIRE «

52U AR B E U E R IR T 3 R SRR RN

BB R BRER — 2 U AR MR O B 7 6 £5 e ) TR i A

=R AR SCHE R Bl UG AN AT SR A N

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

(i) )2 WA T HA Rl

T 2016 4 6 H 30 H, ARFE:EFA KA B THE H IR ST N 24 145 55 1 < fb 557 o g
H—EIRMAREAN 1,031,583,470.06 70, J& T JEIRIAKRTN 253,970,242.34 76, LETHE=E

WHIARE(2015 4E 12 A 31 H: #—J21k 1,430,165,088.59 JG, 5 JZIK 72,659,424.74 G, TLH=2Z

233 Tidk 46 T



[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

K)o T 2016 4F 6 H 30 0, AEEGRA LA M E T AR ST 24353450 85 14 6 Rl S 6t 2 s 1
FE—ZRQ015 4 12 A 31 H: [[).

(i) 2> Fo i 8 P Ja J25 K 1) B B K AR 3

T UEFRAE 5 e L eSS, 5 I EE K IUs h L 52 5 AN BR (ELHE Bk k152 I (028 5 AN T K
BB TAEATFRATERE I, AREARS TIEMH ER 5 WA H AR 585 A% B ) K PR 1
(LKA DR B S 1 A SOMME BN EE — J2 ks FEAR A (7 8 8 o SR FH 9 AR ) W 8R4 B0 T 4 e
SMFREE, T AR ORI S A SUINMELRL R 5 — 2 UGG R B =2 IR

(1) 28 = J2 IR FoA AR 2000 A% AR ) 4 40

T o

()AERFEE I LA o B v < ik T R

2016 4 6 F 30 H, AIEGARFHIFFLA A RUHETHERSRT 2015 4 12 7 31 H:
KEFA)-

(DA LLA S E T R 4 b TR

ANRAA Fo BV A 4 i 5 7 R 7 £ 2 LA G IR At e A ft, KT E 5 A e
TEARZEAR AN

Q)R SEHMESL, BE B 7GR H A G0 7 U U] (1 HoAth 2300
7 BEAGHRE

71 BIREELEHE=HEEMR

SRS AR

1 &R 474 1,223,439,404.50 79.37
Horpe 5 1,223,439,404.50 79.37

2 Il 5 AL 7 5 % 62,114,307.90 4.03
Hdpe fiize 62,114,307.90 4.03

B IR

3 I ks dris

4 & AT A SR

5 KNI R 5™ 57,800,228.90 3.75

34 it 46 7T



[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

Forre SEWr =R Y SR IR 6 4x il
B i i
6 BATHF NS E & S E 1T 190,449,196.85 12.36
7 FAh - 35 8 7,619,582.78 0.49
8 At 1,541,422,720.93 100.00

72 MEPRZTUHSRORERRHE

R | I ARAE GE %ﬁ{%; f"ﬁm
A VSN NN O X4 48,051,503.50 3.15
B KAk - -
C il &k 685,222,116.61 44.88
D CWAINIE 8 NI S W% e Ve i VA4 - -
EEiin4 775,274.28 0.05
F W B 20,448,370.32 1.34
G SCIRIZ . AT IR B - -
H ERERIE e - -
I GBS BRI S 50,281,703.18 3.29
J 2Eml 158,641,907.81 10.39
K Bt 111,774,516.90 7.32
L LG I 25 IR 2% 48,385,212.72 3.17
M (TP IEsw N 24 20,126.10 0.00
N IKH S FREE A I B 72,760,000.00 477
0] RS S B A R 5l - -
P HE - -
Q PR TR - -
R SeAk . AR R 27,078,673.08 1.77
S LR - -
it 1,223,439,404.50 80.13

7.3 IR ARME S ZER = FELE R PFFROTERER KA

SRS AR

8

i Z2 AR B 22 44 R AR

o e G B

235 Tidk 46 7T



[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

B ELA5 (%)
1 002001 BN R 3,800,000 80,294,000.00 5.26
2 000651 ¥ 1 HL A 3,438,894 75,896,390.58 4.97
3 002059 = F iR 8,500,000 72,760,000.00 4.77
4 600521 Heitg 25 2,990,000 72,716,800.00 4.76
5 600519 piv) e 230,000 67,141,600.00 4.40
6 000933 *ST ik 13,388,000 61,584,800.00 4.03
7 002236 KA A 4,500,000 58,950,000.00 3.86
8 600240 el A 5,400,000 54,108,000.00 3.54
9 600595 H sl 8,665,770 48,874,942.80 3.20
10 000783 KATIES 4,177,075 48,454,070.00 3.17
11 601888 v [ [ i 1,100,164 48,385,212.72 3.17
12 002714 R B Ay 950,950 48,051,503.50 3.15
13 002736 E5iES 2,759,027 47,593,215.75 3.12
14 002008 K 2,000,000 45,680,000.00 2.99
15 000739 % 2k 6,834,987 42,445,269.27 2.78
16 601318 o [ 2 1,000,000 32,040,000.00 2.10
17 600873 AL ED) 5,000,000 31,050,000.00 2.03
18 600622 S EHEM 2,237,070 30,759,712.50 2.01
19 600837 @ISR 1,981,493 30,554,622.06 2.00
20 300027 HEAE L o 1,999,902 27,078,673.08 1.77
21 600223 “@rEl 5,275,844 26,906,804.40 1.76
22 000672 K 4,504,268 26,665,266.56 1.75
23 600570 fHA LT 355,586 23,742,477.22 1.56
24 002131 FIRR 5 17 1,200,000 20,508,000.00 1.34
25 600511 pasYiidhi 745,203 20,448,370.32 1.34
26 002508 AL 400,000 14,708,000.00 0.96
27 000920 [Eapapimeiil 714,600 12,719,880.00 0.83
28 002120 Bt Ay 548,521 11,233,710.08 0.74
29 300387 & A 398,500 11,221,760.00 0.73
30 002332 L3 i) 25 1,000,000 11,200,000.00 0.73
31 600155 KW 553,400 7,603,716.00 0.50
32 300352 B/ 319,268 5,960,733.56 0.39
33 300407 PR A 233,200 4,619,692.00 0.30
34 601611 HhE % 37,059 775,274.28 0.05
35 601127 /N RERE AR 8,662 206,761.94 0.01
36 601966 BIieia 11,100 144,078.00 0.01
37 603131 gy T 1,263 76,664.10 0.01
38 300515 =R 1,354 63,461.98 0.00
39 300518 BEIE 1,306 61,186.10 0.00
40 002799 EREN S 1,080 47,131.20 0.00
41 603958 WG AR A 2,372 34,394.00 0.00
42 002802 UEYLHT# 1,629 24,565.32 0.00

26 36 Ti4k 46 7T




[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

43 603909 Rl E 1,095 20,126.10 0.00
44 603016 E TS 1,602 13,600.98 0.00
45 300520 BRI g1 926 9,306.30 0.00
46 002805 Fokm 971 5,631.80 0.00

TAREHABRERTHAENERES)
741 BitZANETEHEBWEESE = HRE 2%RET 20 £ KR EHE
S, NRTT

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

1 000933 *ST i K 96,449,881.69 4.96
2 002250 A RH 92,635,280.29 4.76
3 002001 B Rk 86,309,430.93 4.44
4 002508 AL 75,780,208.74 3.90
5 600521 e 2 73,487,978.60 3.78
6 002311 R M 67,000,828.12 3.44
7 002714 R A 64,963,417.40 3.34
8 601600 ERNESEEN|4 62,480,888.00 3.21
9 600240 el AR 55,254,413.63 2.84
10 600837 RIS 51,876,199.61 2.67
11 002131 BRI A7 49,493,448.22 2.54
12 600595 H s 49,414,403.31 2.54
13 601888 Hh [ [ il 49,186,889.06 2.53
14 600622 s EHEM 48,771,869.93 2.51
15 000783 KATAES 46,662,797.16 2.40
16 300027 M bl o 45,615,723.11 2.35
17 002736 E{EUEZF 45,027,952.06 231
18 000761 EN 44,118,275.32 2.27
19 600355 KT 43,540,808.75 2.24
20 300017 A 1 R 39,842,765.15 2.05
21 601677 P EN4 39,743,950.77 2.04
22 600328 2L RSk 39,399,234.95 2.03

E: KNG RNEAZ B (RSB T ) Y], AHBEARA 5 .

742 RitZH & FBHEBMEESE=HRE 2%RET 20 £ KR EHH
S, NRTT

o A ) 2 4
e Jie ZEARAS Ji 5 A4 R A RS H A0 77 LG B
(%)
1 600521 i 103,784,493.89 5.34

37 it 46 T



[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

2 002508 AL 80,930,464.69 4.16
3 002250 A RH 78,545,423.74 4.04
4 002311 R EE M 78,266,657.69 4.02
5 601600 ERNESEEN|4 61,180,921.88 3.15
6 600030 S IES 60,186,976.60 3.09
7 002059 = F iR 56,738,381.32 2.92
8 002438 MW b ii] 53,910,172.76 2.77
9 600325 ek WA 47,668,118.89 2.45
10 000532 J16 KA 45,787,682.11 2.35
11 600114 IR Ay 43,039,959.64 2.21
12 600355 Rt H T 42,415,986.01 2.18
13 000860 Jii 5% A% Ml 42,212,681.07 2.17
14 600816 ZAEEHE 42,126,455.22 2.17
15 300017 A 1 R 41,912,329.11 2.15
16 600622 5= EHEM 41,364,118.40 2.13
17 000761 EN 40,979,382.36 2.11
18 600328 2L RSk 38,264,031.00 1.97
19 000895 XL R & 37,610,734.72 1.93
20 002007 22 A ) 37,415,138.64 1.92
T LR EEHE L N R & (A R DL HE) A, AFEMKRAZ 5 %A .
7.4.3 F N0 B A R B K S H T B N R A
S@s: MRt

SENIEZE A (Rss) i

2,219,695,109.27

SEHEE RN (RAD) B

2,287,187,697.93

e RNERRA L 2 BRI 12 SRS s el (RS e LS B ) 3151, A% 8
FRAZ 5 B -

75 MIREME RS ROBFHEREAS

GHish: NRMT
B T B L
Fr5 515 it ol A febE
Bil(%)
1 PR ez 59,964,000.00 3.93
2| RATER - -
3 &R iR - -
Horbre BUR M4 b - )
4 A5 - )

2 38 J3t

46 71



[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

5 A b e T Rk % 7

6 22 B

7 Al (A AZ #ef5i) 2,150,307.90 0.14
8 [ MY A7 B

9 HoAtl

10 | &it 62,114,307.90 4.07

7.6 SR 2 fe (8 o5 2 6 B 7 18 L B KN B B AT T 48 B R B B B A
SRR AR

53 G B
5 ARG 55 44 F B (7K) N RME
HLEH1(%)
1 019539 16 Eff 11 400,000 39,976,000.00 2.62
16 I B[
2 160011 . 200,000 19,988,000.00 1.31
i 11
3 113008 CERa =i 19,890 2,150,307.90 0.14

77 IREBARMESESTR = FEEARDFEFRFE R RIS T A
A FE AR IR AR R AT B8 SCRRIESR

78 MEMRZARNMELSEEH = FELARNDFHT LA RSB E WA
AFEG ARG WIRRFAT S &R -

7.9 BRI A SRAE b 2 & T E B R/ HR R IR T 48 BUIE % 3% B 40
A FE AR IR AR FF A BUEE -

7.10 3R & PIARAE BB I8 B3 5 1 0L U
7.10.1 o B R A E & 3 B I 01 B R 4 28 B 4

ASHe AR T HIAROR A IR I B2

7.10.2 A& BRI RBUR

RIS ARE IR E AR T . FARE SR RIGITY, ARG XS B F I JE I, b
EWRE AT EHR, R TRE IR, EUAEE EERHRSIMEL . 525 55K R 17
4.

2 39 Tidk 46 7T



[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

AR GAERAT BRI LB, Rl i XHIEZR T AU S i i is T @ mwt it Iras & B

AN BR800 25 RE IR I B e s v . TS Pk A B ARR AL, JEIE B E . R,
BEIHHEAT BT, DRGSR AL A (AR XU
PRAHE RN 2 G BB R W BT B B SRS AT E 1K), AT R 4 R e AT

700 $R R A 2 B B B 5 0 55 52 B 1 0 o A
RIEAR GRS EF, AR RRETEH.

7.2 B RA AR M

7.12.1 AHR A B P S 45 R (0 W44 E 5 (0 R AT 5 A B A A R R0 1) S 5 VA A s A g ) R —
ERBATFETT TGN

7.12.2 G HE AT 2B G, AR T A S A R 0 5 A

7.12.3 $ R Ho At & T 7= 1

Bhi: ARG

75 e EH

1 A7 ORAIE 4 986,179.38

2 RESCIIE 2595 Sk 5,994,266.52

3 IMLcdiie ]

4 IV EIDSS 256,951.52

5 I UAT HA ) K 382,185.36

6 NIV

7 g

8 ot

9 it 7,619,582.78

7.12.4 BRFEH ) Ab T B3 o) R e 5 5 W A
GRS ARMT

S PRI
Fs RIS i 4 B Ny IR IIKIE]
18 EL 51 (%)
1 113008 A Ao 2,150,307.90 0.14

2540 U3t 46 T



[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

7.12.5 KB+ 48 B2 P A A2 08 32 R B UL K Ui B

SRS AR

EZ IR0 | HEESESE | ARG
7 % SRS % SR
o~ A E EERIIICA) 1.1t B
000651 M 2 75,896,390.58 4.97 HORFH I
2 002059 = iR 72,760,000.00 4.77 HORFH I

8 E&MFRAEARE

8.1 MIREEGHHFRATANBEFFTANGH

AL A

FrE N&5H
PR GINAES S e N &
BEAPEJ)
470 R A Pyl
B 050 R SRl
E 43 b3l
66,546 19,110.01 160,621,391.59 12.63% | 1,111,073,460.48 87.37%
82 MIRESEBEEANWNLUARTFEELESHFEMN
iH A mEa s o 5 3 G S A L ]
e NN NN E e N 298,765.71 0.02%
SIMIRELEEHEAMMUANRFEEAFBRAEES M T LEX B IFR
TiH FE RS MR ENEEXR CIh)
AAFEPEFRNR . HELKEM 0
i RSN N3 G e~ 5
AFEGRE LA AT AT S 10~50
9 FRAEESHHMED
BAL: Ay

41 it 46 T




[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

HEEAFRAERH (2007 45 H 18 H) EEMmHU=H 8,884,797,014.31
AR AT 4 177 B0 i A 1,039,176,397.80
AR5 S G 2 F T 3 5 529,587,263.83
Ve AR TS BT S R B[] 47 5 297,068,809.56
AR W S 7 2 B 1 40 -
A F BB AR J & B B 1,271,694,852.07

10 EXREHER

10.1 EEMBHFF AR RIL

WA, AFES TR S A ARl
102 HEEFHAN, ZERBEANENESEERINERANERS)

2016 43 H 26 H, ABEESEMARA T (ERESEHERAFBERLATIAL), EAES
EINFEANEERSE VRS WE OB, BRIk & LA R B 8K,

2016 43 H 26 H, ABRESHEHMARA T (ARESEHERAF @AEHANRLHEAL), 4
REESEINFE AN EFE VRS WH OB, BRI AERN AR &8 NGRS,
HAFARA AT B KIS

2016 4F 6 H 8 H, AESFHAKM T (EHRESEHARAAGHAEHLANRLHAE), 4
REESEHNBE N EFSE T RRSWHEGEL, RGN EARESEHARSHE, |
O F) AR B AR B AT MA RS

2016 47 H 12 H, ABESEMARA T (ARESEHERAF @AEHANRLHEAL), 4
AEEGEHNBANEEFSE AR WH UGEN, BT N B AT AR S A RS,
A F A B E AN FACH AT A HERSS

RIRE AN ARFESHEE NN LT TRSE MR K EERNFLL),

103 BRESEBEAN, BEU~=, BERBELSHIFR

W, ARSI R A TS E EH RSB IE A E R M S AEGEHA . L&
P FESAEE AL S AH R VR IA F I
10.4 & 5 B SRR B &R

WA, AT BT SRS U
10.5 3% & 5 P9 SO & 3 T 55 T B B

WA, ARG HRA T AR S 1) 2 T T 5 25 i JE eSO VO

542 it 46 T



[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

106 EHAN., BEARERREEANRZBERLTEFHER

I, FESEEN L B ANTEE AL ST S AR OC i 0 BN RG2S IR A AL 1
L o
107 ZEHMAESR A TR SR THERENR
10.7.1 ZEMAIESR A F R 5 BT R ER B XA AAE

SR AR

RS AE 5y I A 1277 1 AR <6
o o S )i 2 P

JRAZ 80 SRIRAZ B < &
WU L) EL 1

-

KATIES
[ #RAIE
H 4 ]
WG 4%
HHRIES
RS
JIAIE 7
B AR
KIE S
R [ PR
TLHIE S
2 E 7
W R 5
7 FE E 7

RIAETF

HRIE SR

R RAEZF

Bk S

5 IS

R UESF

IS

HHRIE R 2,256,199,080.01 50.08% 1,649,962.11 45.27% | -

J7 IEUESR 858,796,007.46 19.06% 799,792.74 21.94% | -

SRTHE % 378,257,829.44 8.40% 352,265.38 9.66% | -

HERIESE 277,878,931.79 6.17% 203,211.06 5.57% | -

TP , , . . () , . . o | -
T3 %R 249,342.241.93 5.53% 232,211.27 6.37%

JERIES: 217,822,503.63 4.84% 159,294.82 4.37% | -

—_ = (N NN (N R == (N bt [ = = = = [ == DN NN = BN =] =
1
1
1
1
1

= , , . . ( ,337. . o | -
HFAEIES 186,125,326.61 4.13% 173,337.46 4.76%

HBFRE SR 80,503,653.14 1.79% 74,973.29 2.06% | -

w

T ML LI R RR A -

343 Jidt 46 7T



[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

(1) RIHET, 55 R

(2) W55 AIRDL R AT, & T 5548 bn o 2~ =) 4 B IR BURRE 5

(3) & EAT RIE, AR —FNTLEREREET N,

(4) WEFEBIE ., i, HA e r A IEmIEE, JFRER L e i m R E I EOR

(5) AR HAEGRKIVITCRE ST, RESI Al 2 PR AL BA A 24 5 1 5% TR A 5 i 7
bR e s KAESR ik m s AN K Fe i it DR R & i 015 B S5 s REARTIE R G4 B
R 2R, RHEL TR -

PR RIS ISR A FR AL S I BT . W TR I LB PREs R, T &8 5 A Al
FIARUERT, 2> RO L 55 38 115 AL IE 23 28 W) 28 5 JR AL (0 TR B i I CR il i 8 42 B K i 3 i )
DRI NS 1 18

10.7.2 FE G A UES A B 38 5 8 o3k AT H Al I 25 8 3 1 1B 5L
G ANRMoC

5575 5 (5138 5 BUIEAE 5

i 2 15 i 24 35 ] 2 AL

LG | FRCE | L ER | TR JAE TIEARAE

WU L R L WU L

S

St
&
=

KATIES
[ R IE S5
H 4 N
HfE @
MES GRS
T RAESR
JIIAIE 7
A RS
K iEF7
4R [ bR
LIRS
ST
Wi e SR
N =2RNi s
RILEH
RS
R IRIEF
[H & iE %
EE IS
HRIES

344 TUHt 46 TT



[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

HRER - - -
HREIE SR - - -
— 19,000,00
- - 52%
77 IFiF % 0.00 65.52%
ERIATIE 5 - - -
HAIES - - -
H 3 2R - - -
YRR - - -
N 10,000,00 .
RS - - 0.00 34.48%
RIS i i i
10.8 Hfh#E KFH4
12 PR H
F5 g I 1E e EE "
/‘H
B RS E AR A AR TIREUER 2 H i
1 EL A N s i G TP N N S TR | /N W= 2016-01-04
ZHERIR I A
E RS E AR A AR TSR 2 H
2 A N s i G TP N N S TR | 2 /N W= 2016-01-07
ZHERIR I 2
. CRENEZRR Y LR
E Z 4 R R K 345 R 2 .
3 éiﬁiifﬁml‘jﬁgk RIS | ety G GE | 2016-01-09
. % HiR)
. CRENEZSRR DY IR
[ %= KSR RREE A -
4 | IEETURRKREEERRAREDL )y, GEEMED. GE | 2016-01-14
b % )
. CRENEZRR DY LR
E Z 4 R R K 345 R 2 .
5 éiﬁiifﬁml‘jﬁgk B | ey GEZRH. GE | 20160302
. % HiR)
CRENEZRR DY LR
6 EZRESEHARA A BERKAIRA S BN GEFRRRY. GIE | 2016-03-26
FHID
o CRENEZRR DY LR
A%\f—“@f N Y 5 ) [El'\/\ AN
7 :%_; SRIAMAABRTRARELLE | ey GERIHRD. GE | 2016-03-26
- % HAR)
o CRENEZRR DY EHEAIE
A2 o i B IR ) 0 R BN B A T
8 :%_; SRIAMAABHEIRANLES | yepy  GERBRY . GF | 2016-06-08
- % HAR)
9 FRESEHRARAFRTIABI PEHSE | CPEUESREHRDY . CREHE 2016-06.18

Wit 4

FFAR) . GEZFIR) . CIE

3 45

=]

&
&
=

A

N

N




[ 28 2 QB BRI 5 RUIE TR O A < 2016 SEPAE RS

% H )
N CREREZR) (EE
ﬁ rﬁf Hl = Gy 'El'\/\ AN
10 f’% SRIAMAABHERAREER | ey GERBRD . GF | 2016:07-12
i % HiR)
11 BEXHFEFR

1.1 #EBMHBEF
Lo R TR HEE 2R G 2 BB K R RIE S e R S S S AR 3l 2
2. EREAH R BCRANE SR R R I S R A 7
3. BRSNS R BB IR SR E X
A AR U P 9B 1 K TN
5+ R RE R % A H A S

11.2 F70H =

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

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

AaE] AR http:/www.gtfund.com

HRESEHEERAH
—NE)NAZ+NHE

2 46 TIHE 46 T



