E RN RIEHCE IR A RUE R R 4 2016 FEHEEHRE 2

EEAHARRIGEHREBEHIEFREES
2016 FEEWREHE
2016 £ 12 A 31 H

EEEHEN: BRELSEHARAT
EEREN: LEBERRBBITROBRAF
BEZBEY: —O—tE=A=-+/\H



E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

§1 EERR

HEEMAMESE S, HERIEAMRS rERERACERBICHE. RV SE SN, If
XFHA BRI SEE L R VAT S B A AN Bl SO KRR ST E . ARG C R =02 UL R
ML TR, FRERERKER.

HEFEE N LB AR BT AR A FIRIEA R G S RZE, T 201743 A 24 HER T
KA PRI SRR R FNESECE O WS itk . REAGIREFAS, REER
WEAFAEREERIC . 1R PR B R -

BRI LRSS M . B R ST SR N BRI 3 & 5, (EANVRIER & — e &R

RSO AR IARRIL . BB W, BEBEE AR 3BT R SCHT BT 4 Bl 152 A 5
SANEEE LRSS P

ASEE AR T A AN B SRR 1IR30, RBE R TR AR, PR AR R AR A IS

AR WM 5 BOR A s i, B EAGE T R ST S I Rk B A 10O ARG R 7R
BRI E TR, E R E TR

AEWE 201648 A 17 H (EE&AFAERH) &2 12 H 31 Hik.



] 78 i R G B VR A RIE T R B < 2016 SFEAFE 4k i 4 22

§2 EHE@N
2.1 EEERBMR
He 4 R E A SR E RS
B4 F A 001923
A2 AR 001923
R (S E B RFFR
Fea AR 2016 -8 A 17 H
e UN ] 8 9 4 AT R A 7
HEFEE N AR R RARAT AR PR A
e A BE 4 3 A A 553,267,020.69 1/}
B4 [ A7 83 A 5E

2.2 BEEF=MEY

g ER FE TR P RS AT ER R, 3B KA A 4% B2 [l 4

1. BE7 e B g

KH e L ERER T I A4, IRYG B A TFa T &% EMATTBUR
A AEFF IS ARG [ bR 2 15 0 45 R 3R R AT, H BT IE
FM IR RS, L35 VP & R0 I KIS IS 35 A, )5 R S 127
P4 5K IR TE 7= 2 1B R C B LA 3 2 U A Y

2. SRR RS

AFEG 3 BARYE ETTARIRRIGE J7 . A e S LR B A SR AT A ik
o IBHEMME S GHIE, SGarhr AR s Em s ae /1,
SER AR, MWERRAE .

3. I Wi el S BT LR B B

ARG TR B P SRS VAR BR 5 L, R IR T S ] U 2t 2R
Gl TR, BRI HE KR RIERES R R, AR HEET, 5
GBI A o AN Bk T Y S [ A A R A B AE B S R i
« BB A, WINASKRA A ES, B LT E R A E A

3T 3701

K&

B SR

B

e




] 78 i R G B VR A RIE T R B < 2016 SFEAFE 4k i 4 22

W, IS EMAE A N BRI A R R R A S .

4, /NN AL SR G E SR

ARBE G A R RTHR T 288 R MRS 6 1 22 4 L UL
TR VEFIR B IR R, I B AR IR S5 B bl 76 Al s v R R AN
Fep i R b, EAEEEAT NV RS IR R B

5. BEPE SRR SRR T SRS

ARIEGANG T TR . RAT SR SRR B A R T B FRAT R2d
F L RS AL AN T 3 YA B0 1 S5 5 T B 7 SRR ZR A B B B R B#EAT 2
B, JFAER A S0 RIS TNESF A E AR, TEAh BT SCRAIE S FAH
X P A B A8 A N R4 58 R B

6. AU B S0

BOIE A KL G40 B 45 58 T, AR B8 RN oA A T B =t e . ARk
SAEBCIESE B 77 T DL B 70 b HE A, 7R F B A A 7y i H5 38
Wrivg st b, SR TRREEER, RIJEDHEGEEBEIE, JIRREER
AT 2 o

7. AR B A

AR HE G BN 78 73 25 R IR W B B et 1 L R Bh Ik R XU RERFAE , i TR
PRCE . SRR, VEIHMBET R T, BRI R ] O S B A XU ik
FE PR H br o

b & L Sk i VIR 300 FEHU A < 50%+ P i 5 A R B R 2 X< 50%
AT IR A TG, JLTUYIARG . TN a5 1T T M i < M 5 o 2
IR HAC 2 I

55724
B, RTBEERRESE.

23 BREBHEAMESITEAN

IiH FEEHA HEFEEN
R E R HA R A MR AR OR R ARAT LA A R A A
a4 2K A R
fa B8
kR B 021-31081600%% 021-61618888
Ui N
HL - HIBFE xinxipilu@gtfund.com Zhup02@spdb.com.cn
B RS HE (02131089000, 400-888-8688 95528

4T3 3710



] 78 i R G B VR A RIE T R B < 2016 SFEAFE 4k i 4 22

R 021-31081800 021-63602540

24 ERBEFR
GRS RSB RS N B
] oA

www.gtfund.com

FEL A A B A I O X AT 18 5 8 SRS KE 16 2-19 2

§3 EEMFER. EeHERI I ELBEHER

3.1 EBEXTHEERANY &8
SHRA: ARTT

2016 £ 8 A 17 H (B&ERAEKHE) &

3.1.1 HiEHERIERR
2016 4£ 12 A 31 H

A S A 5,953,931.31
A AR 1,017,865.09
T 359 o <5 3 B0UAS 391 1) 0.0020
AL G iy BAHE Y K% 0.10%
3.1.2 IRBEERIRIR 2016 K
IR AT A 73 T 2 < R 1 0.0015
JIR I 587 14l 554,081,757.38
IR I <5 A A4 1.001

(D AW FE S A IIRE BN . IR AN CORE A R EAE s )
FIBRAR G 2 P IS IO AR A0, A AR A A © S B s in_E A 28 Fo i AR Bl 2«

(2) ik 4V SR br AN EHE R NN BE 5 2 a1 T, v N3 LIS 92 Brll 2 7K 7 22
KT FFIEF

(3) ARESEFAME N 2016 48 H 17 H, #% 2016 4F 12 H 31 HAH—4F.

3.2 BHEBERN
3.2.1 EE&MBUHEE KR REE RS LB 0 R LR

W | BN | SR | LR
B O—@® @-®
K%RO | KRz | RIS | mikEE

ST 3710



E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

© HEE®
HE=1AH 0.10% 0.10% -0.27% 0.39% 0.37% -0.29%
FE &L
*&%@i D 0.10% 0.09% -2.25% 0.36% 2.35% -0.27%
% 7

322 HESARAMURESHB R TR EEKERS) KE RIS R E R R R RS
5
[E] V8 2 R G TG B VR A R S B A G
L < R AR SR LA 300 B B K % 5 b 25 LR v WA 28 24 10 7 Sk A 34 0 B
(2016 4 8 A 17 HZ 2016 & 12 A 31 H)

2.02%

1.52%0

1.01%

0.51%

0,00%

-0,51%

-1.01%

-1.52%

-2.02%

-2.53% 1

-3.03%
2016-05-17 2016-08-08 2015-09-30 2016-10-23 2016-11-15 2016-12-08 2016-12-31

|—EFEsEERERs —LEgik|

e (D AEEEMAEFAEMEN20164E8 H 17 H, #i1E% 2016 45 12 H 31 H, A&EE&E(E
IS R A — 4
(2) REEGHECHN 6 MH, BUEARREIR, AEEMLT RGN, KE6 MHECL
W, RS T 7~ e B LL 7 & & R 24058

3.2.3 BEESRAEMURESTERFENK R LIS R LS AR 35 3 1 HLER
[ RV o R I B R A BOE SR R A 4
H 5 < TR 2R R DRI, i I R 50 B RS R AL 2 R X0 LA



] 78 i R G B VR A RIE T R B < 2016 SFEAFE 4k i 4 22

0.00% - -
-0.25%
-0,50%
-0.75%
-1.00%
=1 2500
-1.50%
-1.75%

-2,00%

-2iZ25%

2016

|. | |':| /IJ- |’I‘ |J||’T. ':"QI. :I |TJ' "'t.'_l. IITIL rll:I |’T m iy '::"Jll 1|:-: If' |

VE: 2016 FEiHEME AL S A EAEMH 2016 £ 8 H 17 HE 2016 4F 12 A 31 H, Kz
A ERE AT

3.3 GE=FESHAESEHE R
ARG H 2016 4 8 17 H A R LKA AT FE 72 -

§4 EHEARSE

4.1 EEEEAREEZEIEN
411 BEEREALRREEESHRR
ERFESEHARATNRILT 1998 4E 3 H 5 H, /2% [FHE b 2k i 5 5[1998]5 5 3L HER)
EHHRE A E G E AR 2 — AREMEAR LT ART, ArENy B, JFE
JEEARIIEA 5 A 7o
WA 2016 5 12 A 31 H, AEESEHALEH 78 R A TS EREGEMKES
RNEA B A S ERERAVNEHR TS (B4 2 R TS, HHNERE AT IR &I
PG HRSROIFEFR RS, HRE DR FERIERR RIS ER M iU
& ERGEARAMERGIESFRTES, BRSMEZENERAINESFHRRES. ERSMME
R R A BUE S 3 5 4 CE 4 R IR 3 B G AT oK) B 28 4 2 G037 K VR B R 5 3 4
[ 2297 R 300 FRBUIEFF I BT L (1 E R G R ORA TG IR A IE R R R SR R AT ORO . [ 28 XUR i 23

T 370



E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

EH RS . ERX A BIR A BN 5 7 4 B /NME KRG BUE AR % 54 (LOP) (H
GBI FHAR B S AR . BEZRGIHA T 100 F8EOEH IR E . ERMEE HURARUEH 5
F5 (LOF). _BiIE 180 il sg 7 BT A FR BOE S R Bt 3 . B 22 EAE 180 s 7 BT 4R ¥
EF IR BRI & . ERRAR S BAE R R LG . E R IR S SR TR A B IR B e 4
[ 2845 F BLR) 7 R G RO SRR B e 4 . EAR BRI R & AU SR B B 4 . IR R Ko vl v P
FR GG (LOF). EREHFAAUER RS . BRWNSEHBETHnES . BRERTHES
ROES B 4 (FRERIEHF BRI SHEATR) . BRR A GHHERERIEH RS, BE
[EIE 55 M P AT AR O BRI 5 4 . E R E R AR G AE S 5 564 (LOF) (Hy E A iR
AR G B AE 5 RS B AIE F5 P 0t e et DA U e 4 1T R« _EAIE 5 4R 3 5 52 5 B i e 0 25
TR B RE S A E G5 5 BT IR BOIE A5 0 A S e R 4 . gk 7e 100 38 5 AL IF TR
RIBHCE S R4 R b [ L B4 m i s G AU 4 BE 3 4 . [EAR G2 5 BOF I E SR
B4 EAREE MR AR RS . EAR ENIER 25 TAEAT AV AR 205y SR 5 $5 it 5
G ERESEBM AR ANER R RIS EREGEMERS R ERAIIEFRREES, B
R8RS B R G AR 54 (LOF). [E A& E RIRa) RS B IR G A Bk 54 . [FZk
R BRSBTS . R EFRE EW SR BRI LG ARG A RS
BIRAMIEAR RS, BRSEREAEFRRES (HESIEFREESHAN R . BiHs
PR EI B R A ANIE SR B R A . R ENIE & S CRMT VA8 B0 SO SR B R 4 . [ ZR A 2 05
TEF R RS CHE 2R 6 AN B BRI 52 5 BUIE 2 B ot B B AT ok ) (B 2R SR UAc 2 R VS i B R &
RES e 4 ChEZ8 H AR DR AR & BUE R I P A e TR . [EZRRIE TMTS0 $6 807 4
E RIS BEREIEA SR IREUr SO RS . FAEE RS B IR G AUER 55
g, ERNH R ERAINE SRS ERAEN RN ERA SR 4 ER R
P+ SR RIE 4R B B 4y L (B AR g A el I T A R R T e 4 o (B 250 H AR SRR AR AN VR & BUUE 48 8
G ER BRI RIS REIEF TS . ERERRRAINEF R RIS, E R H
R EANE S B AR RARRATR B AU SR B I & B Je 3432 5 P IR 25 15 72 4 Bk
Fedk G | [ 2R b G RO I B R A BUE SR R G L B 2R R AR IR AR R BUE S 4B R 4 (LOF)
C b [ 2 T AR VRV AR 1R B0 OIS B R B S e A0 IR, [ 2R RN BRI AR F B0 BOIE 5
FE G /I 300 A RS B BT I FR BOIE 7 $5 R HE AY TT RD « [E Z8 RFIOR A TR 45 B UE I 5 W ik
G EZRPUEE LA 5 R BEIREOE S B i 3 4 . E R iE AR UES 2 ) 22 5 BT T U BUIE 27
B4, ERR R E BRGNS RS EZAE o R I B R G AN R R A . H R
ANVARIEBOE S BT A (LOF) . [ 28000 7 7S IE BR A B IE A BT . s RV B &

ﬁ@l

H

hﬂ

H

H

B 8TI3E 3711

Ewdk



E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

ROEZ Bt 4, [E38
H R RS ER A

R s

DAL PRI G B
SE ARG AN S BRE AT

SV RE G B TR A AR SR T A
ANEFHR RS H RGN
Wpis. EREZHAERE R HFR RIS, ERY
G WP A BRI B e & 4k, ARG TNT 2004 4R A E LSRRI 4
EHANGEHE, HrZEE et RESZ M HREAS. 2007 4 11 H 19 H, A%
2008 42 A 14 H, AREEEIABCN 1 HERET R e

RIGHERE

B 2 R B A RS 5 2

RUEZR 4R R . ERAR FIEm
Pt R G B R S BIE SR R BT

[H]

[ 22
HH

FPBPEEENS (BB FESEAFZ—, T 3 A 24 HEH EIE RS AR S8R
s (QDID Wik, BHE 7 AZEIE . AR, F£4&. L EIVA QDI 2648 Bl %5 ¥ % .
4.12 E&4E (BEESLE/N) KESLEBEHFE N
EARE MR ESZ (B
W ML
¢ HR %% BLIDR 1115} it B
IR
EEREHE | BT H
REEL RS it SATER i A
g, ERRK BRAF . RIGEESERAHRL
R T O B F4E, 2010 27 AN EZHE 4
4 (LOF). EHRAMRAR, PHEWIRR. B
ZeU 28 R IE L ST, 2014 4 10 HiEEHE
BRAG. BHE R R IE B R A AR5 % %
SEM LR R 54 (LOF) (JFE 2R RIS Hd
BeERA . [E BIRGAIEFR IS MER
7% E H UK SR WA ARG T B R A AR S R 3
A BB SHFRSLT, 20154 1 HiEH
RIGME R {EE RS R E R A
iy EFRAEGE IEHFHR RSN REEEE, 2015
o RIGHCE R M3 HR AT E 2R E R IR sh R G
I D e R 1 IS IED
ARG E R 23, 2015 4F 5 HEMFAEE M
e P NES EE@MEMDiﬁ#&ﬁ%i
B R T 3423, 2015 4F 6 H EHAT
A EZRAE B Z8 4 a R VG B IR A AR
R i B VR TS MEREE RIELERS
A ERR MiEHRREEMESEEH,
ARG E R 2015 4F 6 H&E 2017 4 1 HEEZE
A BEEFER ERVHEBEMIERBRES
RIGHCE R JRERIUEFBERES) NS
. BB 23, 2016 4F 5 H AT E Z
RGN &R FoE R IEh BIR G MIE R %

o ERER

HEMREESZLH, 2016 F 8 A




E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

R B R
& EEPERD
R B R
& EREfERD
R B R
e EREE
R B R
& EREZm
R B R
& EREF
R B R
& EE AR
R B R
& EEEE
TEH RN
REHEE2
L BB E
S (R
=y

FHEAT [E Z 8 2 R0 I B VR A ALUE
F RS WL L, 2016
10 H e [ Z 4 o R i e B VR
eI A S B S b L
2016 4F 11 H E e F = 227 2 R 3
Fic B VR & BUE R R R S 4
ZHE, 2016 4F 12 AL T EEE
%R I B R A R S A
G R R I B R A AUIE
FHEEe, EREHAGEE
REAUEFF R B4 . AR
RIGH B IR G A H 4.
[ 2215 %8 R VG A B IR A BAE 4%
TihEe . EREHREHERS
RUFHE GRS, EBRLHRE
fic B VR & BUE R R R S 4
23, 2017 4F 3 HEFEEEFE
ORI B R A RIE S A
G B ZR A R e B R A AUIE
T A% 0% I 4 R0 [ R A e 1 RIS
fic B VR & BUE R R R S R 4
ZP.20154F 5 HE 2016 4F 1 H
EWF 7 EpE S, 2016 4F 1 At
A EREl S (CERF AR,

F Ak

ANHE S B
2. EHREM
o R C B
A EZREAE
RIGMERE
3t < 22 PR

2017-01-25

8

LR A . 2009 4E 2 HIMAE
REGEHAWRAR, FEHIT
B, REZHBE, 201791 H
AT [ 22 % 2 R v i B VR & AE
FROT G ERRN S R E
TR A IR 7 1 B O 4 N [ A o
RIGHC BR G ANE R RIS K
Res,

FE: 1 SRR H AT ES AR H e A Rl JUE B H, BiER e, AR HBv RS

[FIA R H -

2+ UEZFAEE SGEMATIE PR GIESRAL AL 53 B4 B B AMNED A SCRE -

42 BEEANRENEESSEERTER LB

ARG WA, RIESEHNHEST GERFE) GEFRRBERESE) . (REERAF A TS
MR PR A RIEEEMIIE, MRETEEERMESERNB2E, AFWEER. ¥
FAR T B OR PR LR 45 0 N V2 2 S S U B BRI I R 4 0 7, R 1) IRURG: [ R iy oA A
PR L. AIREHIN, REEIEESEGIN, REREBRFREOHIFAEARRTHN, RE

1074k 37700




E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

ARG BRI AA 2 R IRAS ) e HABE ATy, (5 Bl e, 5288, ARkeS5A
REEHAPrE NI ST RAS S AR BRI ARy, e BN
TREFFMSIIEME, JREE R AR e, R OB B N IR R, A RRBESR BTN EERL

VN
T o

3 BEANRE WA AT 5 G
4.3.1 232 5y il BE AR i) O ik

ARG E ARG RIENER, € T (R P E PR, M 72w &R TH <
RLERST, EH T AP SR A N — R R RN 5 B E EIE S, BRI
WEFC AT BBTRH ZHIAT . MGG S 58 B S R &I, BRI S AT A,
PRI R EIE, PRIEA TR S, IR E SR .

() AE BB TCERTIA W78 B 0 T B T R, IR R R A PR A A
P, RS HEASEA R TFIBBRFN &, EILA T 5 H

(=D wrlfE BT IBLS], WIS BB R R R I ST MBUR & 7, S B E S IR A G
LR BORR, S BB IR (A 7 Z e R I AR

(=) AFMFHRAEGELAEATHRREEHE, ARKRGTHEGEHZ EHERIEATHE
(EISYEEN I

(0D AR SEATREPZGHIEE, T HEEARE N ST, RS EAGTEE
NVPRIZ G PATHL S o FAERZ Gy AT FxH 128 5y AT SERS A%

(1) 2 F AR AN RS A A 2 (8 R H A Sy, M AT RE R BN 132 5 AR 2
s (1 1R H BRI 58 5 o

() AR AASRERT T8 IR B B AN RSB AL 6 B AR IR B R 22 57 . BB SO IR IR 2l 2 22 57
AN [EV IS 1) 6 [ 18] 52 5 AN 18158 55 O ZE S i 22 556 AT o0 b, JRPS R B AT 5 152 3 JR U o

(B R VENLAT R 52 28 5 A7 0 HUR MEEE AN e pPAG R E X 52 o I R AT 5 3
R, JRREA A A e W1 2w RS B 1 Il

0

4.3.2 AR 5 E AT I

AN, AREGEENHESY QEFREREREEH AR A TS HERFEIL) B
FUFE I (1 PR A XSS 2 1 1 E AT AR, 0 3% M1 (330 8 XU A A, B XU Rt AT A dzs o,
NP XS I E B P A B BB AL A, DI BV A s 4nid AT N .

() ARFGE BN PTE BN 5 5 B2 5 8] 5] 1) 52 5 A 22 73 A

E'E 11534 37101



E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

WIIER S AP S FEN, BATHE T AR T EE. AR H RS DR . i
XX L EET (158 BN 22T, BA TR B K AN RIS R E 1% E S LT, B
I ZHE T 95% B T 5T 0 1 t K.

(=) FEBFIRE ORI 254t

A FE G HE R T=3 A1 T=5 VAT SR R B 11, K 9 4 s &5 48 5 5 0 0 ol 26 3 A i i) 7
FINAEF33, JRCA RS, #EAT 2 ali ] & (R AE 5 I 18] & 1 o i 5] 1m0 52 Sy i 22 20 e KT 2
i 2 AL A O EE IO (REARE>30), B RIME KM 1% 5B K LT .

(=) FeLali A B A 4 40055 T

St A G A RN ¢ K0 M S A EORT  XTFE R A B TR R A R KA
AN, CEREGEMIMZEEL 7R, RIGEEE IR A 7T RS & mEE
I REFEA A28 5 AA T Ak fAT 9 .

4.3.3 REZHITAKET N
AN, A e SRS G BT B H A B B S R R A RBR H R A 5 . AR
A, RRIUASEGAT AT RE T BN T2 55 AR 2 fait 1) 572 528 5

4.4 BINITHRE BTN S BB SRR AL SR B Ui
4.4.1 5 WIS RIS RIBAEHT

2016 4F, A BTTIHIEL]) 1T 1 A B m X Ehilr - 2k a B2, IR SR g Ak Ry, ik
FREOKER > I [HIAE 2800 5 21 3300 mAX AN, IREZE DT 2% EUEFRAUN L 12.31%, HRIELE
8Tk 14.72%, GDVARIE T2k 27.71%, KBRS AR . MATAERE , AR R T 222K A
ISR SR DR 0, AR MOk, B UM . A BT, I A ) TMT 45587
PerAb B SRR IR AR o A e O SO Bt 28 A7 el 300 A ) o B et A0 A B0 B e, RS i
Yri& e 2016 A HIIL 1 ORI Bk, WAESD 1A IMEAT W SR ) Tk

BN 12 HUUS, B d RGu TAES AR I, 2017 4F 3 BUR I B 55 RS- 17 55 KUK
RS . B RATICE SRR AT, 10 4R I9E FTil i 5 A5 — A 2 TS TRl _BA4T T 80 £/ BP,
XA AR T AR A I R —ME 5.

AREEA AT R SRS A X, RFE T — B e S SRR A, BT EE NN RE R, 5
R — M.

4.4.24 H A E S HL SR



E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

ERRE ARG EREAH 2016 48 A 17 H GE&&RAEMH) £ 2016 4 12 A 31 HFHEE
KZN 0.10%, [FHAN S E s R Ul IR 25 % N-2.25% .

BHEANERES . TS RATWEH R ERE

M 2016 FIUFEEMBIRE, LUFIEBITE—ADRRE @S, WKk, PPIEIRT 54
MHK TR, T 9 A6,

2017 4, [F A 2B BUHR ) H a0 ARSI KA 17 B XU A2 20 e JRATTIAON 2017 S —F LU 4
TR AS —E L) EEED by 8 32 B BUR R B, K 30 b ™ £ 58 1Y 3 4L
PRIEE . BRI — 20 /MiR_EAT, XAER S MBI ICGR, 2017 SRR R, TR
HMECLARS: AT . AT EK PR, KB /N TR B A B 4R R AR =T, Mk S I e D (1
Ko BATEL LT IUANTT T, 252 am THa e S2an Tk i prig Bk AR SR, 4
WL At ARSI, R TS PR B A AR, =2 B AR SR AR o

BHEANREPANESEHEREFSER R

AR G B AZ M A A S, WA AR R, IFHE THEGHIE L. fiEZR R
REEN GRS EMR TN RE, FATAEE, firESAEERNARSGH. RSN
MRESMEBCRHILERITHITER . AFMEZ R2HEEIZE N ARG AT R B
SHE AR, AT TS & T, WRAFEERATLN . S E SRR ST
Wbz e Ll ST He LB UY OSSR BEE BT R A SCMITE O, PR AEEZR R ik R PR
MRFE AR . BT AFAEARTE KRR 2a R, — I LA Al i e KA e HE U

4.7 EENR 3 P SR E 2 Bo i LA Ui 9
BOUEAIR S WK, RIS ATE ST SA R SERNE R AU, ARG T0 R 7 O H 4 A S 9
ZAlbE

4.8 EHAEEANAEESFFT ANBERE ST 1HE IR 1B K3
Teo

§5 TLEARSE

5.1 HREHAEZESIEE NI TEE LS Y
AAREIIN, B R R RARAT R A IR AT (LU TR AFEE A7) FEXS [ 85 i RIE L E

13004k 3757



E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

REBIEFRR BRI ESRET, MR (P NRICH EIES R 5k ek) AT ik
P Bea R TEBNHIDE, MMAAEREERSMIEA AN R WATN, e R STET
THEEIEE NN X5

12

52 FEEANRENNSZERRBERATE. FETHE. FEIEEE LU

BAREIIN, BEEAKE (hENRIDMEEF B R EEGVE) KHARA LM, Ees
Al AR BUIE, X EZRRE G E RS BIE R RSN R RIS ERT T e, wRek
FAHELI TS 3 e B0 AR AR [ A7 6 PO U 55 DB i e B O S8 AT TN R A%, R
RS EHNFAERF R SMHFRFA AR AT N 12FE S AR A REAT A

¥

53 EEANFEERETMFERFNENRE. EHMNESERRENL

AR I, 2RI AT PR 7 G R AR N AR AR I S5 4R bR BRI
Wead pEErE Ol WSS 2 tHRE (FF: W55 & TR S A i e ih TR KU S B B RAEFEE N R
WHEIND . REAGIEFNEFRL, M. 8.

§6 HiMmRE
A WY 55 iR B EACETR RS THTSESS B Rkl &40 8k, b vh i

H 7R R TR, B8 AT DUE S 8 T A BN o (AR R A i IE SO d itk &
3o

§7 FERMFHRE

7.1 BFERGR
SR ERGERERERAGMIE RS
WeE#EIEH: 2016 4F 12 H 31 H

Bpr: NRMC
2K
e
2016 %12 A 31 H
7o
AT 4,890,930.41
R &6




] 78 i R G B VR A RIE T R B < 2016 SFEAFE 4k i 4 22

A7 H PRI &2

27,562.03

2 51 e 7

478,558,431.85

Iays:ey R
EXZR‘ iy

Hr:

86,790,931.85

Sk

(EzErans

391,767,500.00

PP SRR 158

RERITE

(e 3 i

TN AL < 7

68,109,422.17

JSSCE S i SRk

2] JE

4,116,060.42

2 i A

YA HR R

T HE BT B 5L

Hoph Bt

Bt

555,702,406.88

TR & A 2

AR

20164E 12 A 31 H

SRR

AT oy M < R A7 £t

(e et ik i

S H [0 0 < i 77 K

JSEA UES i K

1,059,644.27

IS A I [ 5

12,116.00

JSLAS) A AT T

329,201.66

PR 2

94,057.64

A5 65 1 55 9%

AT 52 55 9 H

65,601.99




] 78 i R G B VR A RIE T R B < 2016 SFEAFE 4k i 4 22

JSZAS )
JSEAS )
T IE T A5 S ik
FoAts A7 f5t 60,027.94
yili ez 1,620,649.50
FiA &2 -
SR G 553,267,020.69
A3 BEAE 814,736.69
A& AT 554,081,757.38
SRR F R E T 555,702,406.88
e Lk EOEH 2016 £ 12 F 31 H, S HHUFE 1.001 76, FehalEHl 553,267,020.69
i
2 AR 45 R ) SE Bt AR A 2016 4 8 H 17 H CGE&ARAH) % 20164 12 A 31 Hik
E] [N
7.2 FliER

2R ER M RIEA E RS RE R R R4
AIER: 2006 8 H 17 H GEE&EREAEMH) 2016 12 A 31 H

Hh: KRG
g
e 2016 4F 8 H 17 H (& RAMH) 2 2016 4 12 H
31 H
—. WA 3,444,131.47
LALE N 5,506,893.22
Horpre 23R BN 996,367.88
5155 FLR N 4,274,048.25
PP SCRFIE S FILE RN
TR B Rl B N 236,477.09
SRR ISYTON




] 78 i R G B VR A RIE T R B < 2016 SFEAFE 4k i 4 22

28BS (452K DL 31D 2,115,206.10
Horr RSB 5,498,284.63

BRI

R Bt i et -3,383,078.53

PP SRR S B U

S B BT A

i TR R

JBA S
BARMEEIE (FiRLLSIH

-4,936,066.22

)
405 (BR A — 53 51))
5 HARN (KL SIS 758,098.37
B: = BH 2,426,266.38
1. BB AR 1,350,085.92
2. fEEN 385,738.84
3. HEMRSS
4. 59 H 139,704.38
5. FESCH 327,770.09
o SIS [0 D) <5 R B8 7 S U 327,770.09
6. HAih 2 H 222,967.15
=\ FESH (FHREHA-S ) 1,017,865.09
Wk PSSR
M. #RE GFTHRUe-"SIEHE]D 1,017,865.09

7.3 FTAEN (BE&EBE) TR
AR AR AR B R G AU R R R A4
AR 2016 4 8 H 17 H CGEEGRARHD 22016 4 12 H 31 H
h: KRG

A H
20164 8 H 17 H (E&E&RAEMHE) E20164 12 A 31 H

1704k 3700

NS
m




E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

SRS A4 EF)E B ENEAT
— AW E A (G

204,737,437.23 - 204,737,437.23
SFED
. AMigEEs A
IS EA S R - 1,017,865.09 1,017,865.09
HAFIED
= KRS MHEHA 5
PR A ) 3 4 v AR B

348,529,583.46 -203,128.40 348,326,455.06
CHAE WD PLer 5 3R
1))
Hodr: 1364 I 550,545,703.28 345.28 550,546,048.56

2 B4 e [ml -202,016,119.82 -203,473.68 -202,219,593.50

LT N S T B g e =
H NG EEAE A
S EAZS) GRE D
PLe 5 IH A1)
Ti BAKRPTE BN (Gt

553,267,020.69 814,736.69 554,081,757.38
SED

TR E I 55 AR I ALRET 70
AT (F5) M 7.1 % 7.4, MEIREH T 55157 NBE:
HEEHANTIN: HE, EESTTERSIAN: HRE, S asi: %

7.4 WEME
7.4.1 BEEKRENR

| 2 5 i 2R3 PG B VR 5 B IE R A < (DA I TRTPR A o <) 28 v [ I 2 W B A B2 D o (DA T 1)
e e EEIE 22 ) UE RS VF T [201512203 530 (OG- HET E 283 26 2 5 0 B IR A AUOUE S 3R 01 S S i)
L) b [E R 2 LR [2016]1345 530 (0T H RV 28 R B IR A AUIE 7 4% 55 3 4 18 11 5%
RERNER) ZiE, HERESEHARARMKE (e NRITHEIER o5 40E) M (ER
WA RGBS TIE S B R SRS EF) NS AT S, AR ARATIFHGEN, FERA

TE, HIREL EENEIEINEE &R EIEE NIRRT 204,692,053.77 76, W& 7K E R 211l
18Tk 377



E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

5 FT CRF IR 38 A k) HE 7K T8 PR B 7 (2016) 55 1060 536 %R & T LASSAE . & EIE & &%,
(ERREREREREGALE R R SIS ER) T 20164 8 H 17 HIERAR, EE&EHEAER
H §3E G 40 LS &N 204,737,437.23 1 364040, A AW gt &R 2316 45,383.46 1 30 4i. A

HerikeEE NNEBRGEHRARAA, 8 NN BB RKRRAT RO AR A .

WA Ch A N RIS ERE SR 5 58 i) A1 (E 280 ot R TE I B IR A RUE R R R e R e E
M RBE, AREEEIRBTE By A RIFFREIIER G TR, B ENRERT ETRREEE S
B Bl R B2 IR A BT SR BGIE BRI S as R e TR, i (f
FEG. RATEME. @Rbfl. Mk, ARG KE6 LRSS ITBUF6UTR. BUF
FEHU B BUFSCRIUR . PSSR ATRH R (8 0 B S 2 TR 600) s FIZCH Bt 00 B 5%
IR 2255, B SCRRIESR, R mll, BT, SR RS, BURIRANE e R
o fevrk &I A A b TR, B2 & b I AR E . ARG BB GN: fi
RO BT 0%-95%: BN S H HAEMBRBAR IR G AR UM LA RIESR)S, FFF
I <z B B3 H AL — 5 AN I BUR B3 AMIR T 24 587 13BN 5% ARSI ST HE . IR

300 FEEU R X< 50%+ T 57 25 A FB BN 28 1 25 A 48 B0 < 50%

=

5

E

pl:i

[

AW SRR AR G e BN EH B S E HAIRAF T 2017 48 3 7 24 HbER

7.4.2 SRR S AL

AR BE G I W 55 R 3R 4% BRI EGHS - 2006 4F 2 H 15 H L LA BAMATA () €Al 2 T — S A i
WY % T EAA 2 I B M G E (DA R A RRe Ak 2 e ) BB A 1) GES 3R 3 4
15 B8 XBRL BAREE 3 5<4F FEAR S A A FEAR > ) i EIE R4 B 5L G lb P2 (LA R TR <o [ I
SN GEFFR RS THZ BN S50 (ERG 6 R TEA B RS BRI S R 4
ST FTEM S REBIE 7.4.4 FTHRATH EER 2. o 3l b2 R A 10 SR E S Su v i 56
G AT S 5 B A il o

7.4.3 BYE ANV S N K H AR SR E F 7

AH4 2016 48 H 17 HEEEAFAME)E 2016 45 12 A 31 HIEMAMR M 4540 E /& 4l 21t
AEN SR, LS, SesE R 7 ARBE 4 2016 4F 12 H 31 HEM SR LA & 2016 4 8 H 17 H(ZE
SEFAERH)E 2016 45 12 A 31 HIEHE 28 SRR S5 E RS0 K5 B

1974k 37700



E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

7.4.4 EESTBORM&THET
744N THEE

RIEGLTHFERE AP 1A 1 HilgE 12 A 31 Hiko AHA 55453 0 SE bt 1] 9 2016 4F 8
H 17 HEEE & RA R H)E 2016 4F 12 A 31 H ik,

7.4.4.2 LKA T
RIS AR AL A NR .

7.4.4.3 ROV SRS

(1) SR =i 502

SR FAIARIAN 2028 DA SRME T & BI85 10 Gl 77 . RISGR I
A S SRl SR R B . SR 0 R T AR G G R R R R A

&
BEST . ASEG T Gl 537 70 O] Bt e R B 7 R R AT B B

=1

S8

I H AT A 5y H BOFFA IR S R AN G 7 8558 7 08 A e firfi vk & HL AR S vk A\ 2 1145

EN
i R BE DLA Se O E T B H AR S TN 135 20 A e B 8 B3 SRR rh LSS 5 E e Bt

s

el

AN G RFA I HA SRR BT 0 RO IGRI,  BARERAT AR SNBSSl B 7 A At 52

WSERIUEE: o N ACER T SR A 35 BR T 3 vh B R A I SC e B R B mT f i PR AR AT A e 7

SR PRI 22308 Bl et (E & B ARSI TR N 24 45 2 10 <t 0 5 2 A <z

fifit. A% HTE LA RN LA RO EHE ARSI T AR el A%e

7.4.4.4 SEEMERM ARSI, BEITEMNZ LT

SRl B B AT AR S MO SR TR A RN I, %A RMEAE B BRI
PAO foti i v AR T N S R et i Bl BT 7, BRI A 2R AR OG5 53 ST N 00 a s %
TR AR P A S G R H B R KBRS H 2L H AR, SR o N H . SYSGR
IO At <5 it 7 £33 (19 AH 52 5 B PV AHTAE I A 0

20014k 3770



E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

xHF UL fe i v B H AR T N SR s (el 5, L et T R 8t &y T
SCR ORI EL A <6 it 97 BOR T SR B M R, AR AR AT JR S0

GG AL AR ), PR IR (1) BBz SR B Bl e i & A RAUR 4L
(2) ZERhB” O, HAS SR SRS Fra B LB 0 XS A e 22 45 56 N7 505 (3)
GG OIS, BIRAIE G RERAA A B TR B R B8 B BC_E ) LF i A 1 RS AT 41 P

BB T X% ek Bt 7 o
ERLTE LRI, KT S SRR A =B TN R A

Rl BTIPUN 55 a0 DRI, A IERZ SR UGBS CRERR T 7y 2
IERANFR 7 BIK TR B S ST BRSO Z TR 280, T N 5340 a8

7.4.4.5 SRR R 00 5 A4 18R U
ARSI A IR BCR AN G IR B AL 0T T B 52 2 Fe OB I BEAT 4 1 :

(1) FEAETE RT3 < T RAZ HASE H 258 2 e i i g > fe il e H Ese %, Bk
5 H R 2 GrA BiR RE H R AL HAE SR RATHUR R R A S WIE SR A% (K KR 10, 2 B0 5
H T 3758 S ks € 2~ S fEL

(2) FHAETERT I R TR, WfE 0B % Hidh e o HIe @ik A 7 R, 2%
HRAAE TR b (AT T AN B R AL AF D 2R, TR B Rl 5 2 T A AR 8 2 Fe A (L

(3) Hefh TRAAAEG RN, KM% 2 5% W3\ 5] B CAE 3758 P ag 2 i Be ik BAT
FEEEIMEROR A E A RME. MESRERESE BB IO B IS 0357 SOl T Tinsg
Gy AE IO S SRS A R A A g Bt TR BT e . Bl TR ST DA MUIAUE

RS SRS EBORN, RUTR G AR TIAZH, A 5 AR G E M R 2.

7.4.4.6 Rl BT R G A AR R4

AREEFA T AR ) UG AN SR R = e m i . AR 4 1) A Ol &81
21003 3710



E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

R332 58 AUR) HAZ Ak e BRI R T HAT s H 2) A8 5 X7 A4 1 Bt S, st 7= 5 R i
FTE AR 5 A3 BE B 1 R Al

7.4.4.7 LRFESE
S I G N A RAT 3 S A0 AT SR AR ) IS S E TN B A0 35 T HE S 0 PR 20 Ja I A, i T Er
RIEE [ 5 62 1 SR 3k 4 A8 5 0 ) 1 FE 4 FR AR H K 3 4082 [ET A A H A S o

7.4.4.8 A FHEE

128 P e S A0 FE CLSR BT e SRR SEEPHE 4 O SEBILT v S 0 PR U Bl e [ 56 - 3 ), o
U 2 o R A, 4 BT AR ARSI B SR IR B 7 B S E L T R S R SEHTHE SR L
PR e S [ < - 0T, D0 S [ 3 0, 5 (14 R AR S I A o 2 4 1 LU 9 BRI
T 4 T AR 4 R R A H BCRE R IR A HIA B, I T AR A AR BCRNE /(R 5 45).

7.4.4.9 BN/ K)KIBAATE

i SR BB A R AT T8 S A 10 B <z Pl AR ph BT 2 RIARERARER A N A5l Jm B 43 B A
BT o TR B BEAE RFAT ST N2 U 1) 4% S T R 2R B A AT i v S AR S AR R AR TG T DL el it
73 RAT A ACHIARG A NPT BLUE R A ) RO

P2 et E T B HLL AR S T N 2 95 2 (14 e ik 5% 7 E R A 1R (9 2 Se (B A2 S AN & fe i
Bt TAER, BRSSPI\ EH B ZEBH IR, RN e
(HAZEh R 2 45 e 1R > Fo i Rt 22 3h A

>

JSEST R TBULE R A SR A A A BN F SE PR M AGETH B, SERRRA3E 5 B i 22 e U/ R M 4%
IERS 7 g

7.4.4.10 FHAPFANTE
AT S 1 B FE NIRRT 2 A B PR 55 39 18] 42 3 4 A B 20 58 1 3 3 R0 B 2532 H A

A < b 01 TR 35 A S LA A (M) 2 S A SEBR A ARIRTH B, SERRA Rk S EERVEZ R BV
4% B AIE T

7.4.4.11 FEE R HEEBUER

52204k 37700



E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

B S MHPEAH RS ARG DILEIEA DI, EESmHRE AT iE Rl
A R I g £0 A 32 73 20 BR A H 5 g 00 B0 HE B B3 3t e O B3 AT B30 BE o 5 IR 20 BE R
IR SEBLA 7 B, A IE S G 2 B S B P AR K R SEDLAS 2 DA B e 3 BUAE 5 7 P X R S BT <
5, TUSYIAHT (4 23 B A F) < BTN ST R 23 BRI o B EL S BB 705 3 TR 20 BE AR R R S B 4
T TR AT 3 IO A ) BN AR R 22 BO R, B SEBILER 0 AHHROR SEBLER 20 Ja (K AR

2o IAUL O OB SR T ZLBR A H IR B AL G e

7.4.4.12 SEIRE

AREEA ARG TR . IR R BRI T i, DLAE N S
SEMA S IR IS B . BB TRAR AR S N IR L T AR ARG 5 (1) AR
REBSLE H R TGl = AN RAE TR (2) ARTE 4 B 45 2N BB S s WA VTAM 1220 R 40 I 2785
B PLosg i L RC B B 1P FO ST (3) AR S Re AR XA BGER 7 I 55 IR0 . &8 R AT
SWMEHHRSIER . WREARSAZE W EAMUNETAE, IF B2 —E &k, W
HBIFN—ANEE D

ARG HBTUL AR B pRIEE, A RS HE .

7.4.4.13 HMMEEKSHBORMSTHE T
AR5 AR 35 < PO A (R U R v [EIE B 2 SOV AR E AT M AS (B SE S5 R AR, AL 5 LA T O ISR
PR AN TF BB 2 Fe O B R A A B ik S L OR B B se T

(1) X FAUETRAE 5 B BT B, 4 D K S 0042 R B o AN i R (R Ak B A2 S (158 5 AN
BR)SFE DL, AFE AR EHIE I 4 A 75 (2008138 5 (KT HE— BTG UE SR 4 B R A (E L 55 1 4R 5
B, ARAEEARTE DR OF KA TN AMAC)EE A7 VB ZEAG (B Fe i iim an ) S 40048 20l
S VAR AR RO BEAT 5 {E

(2) FERRAT IR MY T35 53 (i o dn i, AR ob EE S 2k B 2 1H 77 [2007]21 5 (R THIEFR 5T

ST <A 2 THE > AR MY 55 e BUAHE T A7 R FE I R R A A BRI E 2 Fe i
AR EE B R BOARAT 8] [ ML 1T 32 6 25 H e B IR S A VAt A, FAARMS R . S8 85 By op e [ £
FILGHARIUE A AL R

5

323014k 3770



E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

7.4.5 STHBSRM S THE T35 DL R Z 5 IE K i 9
7.4.5.1 S BURARE KU
ARHE AR IR KA ST BORAEE .

7.4.52 STHETHEE KB
ARIE ARG IR KA A TR

7.4.5.3 EHEEIER UL
AT G AE AR S W TR T I I ST A T R

7.4.6 Bl

AR W B B 5 45 2 R B [2008]1 5 5% T AL T3 B4 L BB A 1) 4 Fi[2012]85
T (R TSt b A R S LDR = A N TS BB SR R B A (20151101 5 (R T
T A EBOR ZER Z A N A BB A S R R AE ) . MBE[2016]36 5 (5% T AT & LA
CSAE S AR G R AR D)« WBE[2016146 5 (9T 3E— 2 B A 4 i HE T 5 Sl al e Rk A7 R BRI
AN WBL[2016170 5 (5T RAALAL) R Ml AT e S8 488 G RO R SR FO R FR B 0 Dy B H At AR S AV L
LS5 HRAE, FERISIRMWT

(1) SHETF B 8 BN IS Y28 i RS2 IS« (7 AR IO N SR A B, %t Bl 5T b7 BURF
107 LA L% <z il ) M AT SRS SN TR S i HE R

(2) X AAIE TR T 3 R BRI WSO , B4 SIS B 52 g I ZZ AU, ISR B S 20RO
R IR N St ON B A ECA L AL

(3) X GBS I Ak R AR ON B i R AT (5353 R A b A 18] 2 e S MR AR AR 20%
HIA NS o X B < b i3 2 W) AR O BCR LA TS, SR OTIRAE 1D H LN (E 1A DR, Hk
SRS 250 NSRS A0 RRHARAE | DA LLEZ 1 18I, ZRd% 50% 1 AR
BT AT; SO 1 1, R APTER. MEEFHA 0 Bl AR RER, @itE
HAFHIBCE . DRI, #2008 R TSN, RR B (8] B AR A% FRE 55 MRAR AT BRI B R
LLRUSONGESE BT kA% S0% T NN BLAT 194 HIRFT13 4 —3E FH 20% M BL 2 THEA AT A3 FL .



] 78 i R G B VR A RIE T R B < 2016 SFEAFE 4k i 4 22

(4) B2 HBEAE 0.1%M B RSN R A Gy EAERL, SRR AEUB SR A 5 ENTERL -

7.4.7 KEEF KRR

KIKTT 44 FR HAEEHKR
EREEEFHARAA BEEMN . FEMEICHA . e ENN
Hh ] L 55 A7 IR A ] FEEE AR
= KR B R £ [ (Assicurazioni Generali S.p.A.) FEESE AR
EZuE Hw =g AR A A REEEHANNER T A7
Hh [ AR AR B A IR DA A W A= PNINECL R
I AR R R ARAT I3 AT B A W (U R ERAT™) BEE&ETEN. ESHENN
e R A PR A 7 RE&EHANER AR

TE: IR RERSE 5 IAE I H 55 YE I A #— SRR E 25 3K AT L.

7.4.8 ARG K& L4 BT LR ALK SRR T A 5
7.4.8.1 iBid KRBT R 5 BT HHAT IR 5
AR AR ITE I SRk 5 AL By BT HEAT A 5 o

7.4.8.2 REXTT BN
7.4.82.1 HEEHDH

A, NRMot
A
TiH
201658 H17H (REE&AFARMH) £20165£12H31H
AR A BB G B SAT R B B 1,350,085.92
Hodr: SEAHEENIMIIR P 48 3 3,712.18

Vi SORTIE R N [ 28 00k o AT PR A =) (0 BRI T — H 2 8 55 15+H 0.70% 14 2
Kitig, ZHRUEFHAAK, %A HtE A7 08:
FUE BRI = T — H 2 e 5™ 1 E X 0.70% / 244 R

7.4.82.2 EE&TER

Hpr: NRMG
A
TiH
20168 H17H (REE&AFARMH) £20165£12H31H
S R AR B G N A AT R 385,738.84




E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

e SO REEIEE N DI AR R BT FFLE St — H B & %7513 ME 0.20% 5 5 R 1142,
ZHRIFESH AR, #HM. HitEARN:
HItEH =a—HEESHE IR E X 0.20% / 4FE R

7.4.8.3 5 REBRT5 HEATHRAT A R ML T 3 B 627 (65 B ) A2 5
ARSI AR I PN R R A A5 ORI BEAT BRAT T R 737 (R 55 (G5 TR ) 32 55

7.4.8.4 FRETTIRBEAEEHIHR
7.4.84.1 REHNEESEEANSHER R ERFALARERER

AR AR N To ik 8 PN IS R 38 e R B A R e RIS

7.4.84.2 MEMRBRESEEANZSMOEAR KRR BRAEESHH L
ANFE B AR IR TR < HE N AR A DRI T B B8 AR R A 155 10

7.4.8.5 HIRERTT RE HIRAT kR BUR 317 A4 A B

B NRMIT
A
FRHRTT 44K 201648 17H (ReaFAEMH) £20164:12H31H
IR R ELERISUTON
TR ARAT 4,890,930.41 782,372.54

T AREEEHERAT AR R SITE N BIR AR RIRATORE, 18T RDEA R .

7.4.8.6 AEESHEAHHAS 5K AMIESKIERL
AR S AR A SR A I SR Ik T3 W S AR AR o

7.4.8.7 HARSKRERRE 5 BB A
AN B AR A ITC AU U R A SRS B

7.4.9 FEK (2016 £E 12 A 31 H) AEESFEWRIERZRIESR
7.4.9.1 FEI\GHT &/ RSN T R FE KREZRIES
SR NRMIT

7.4.9.1.1 ZIRIEFZEA:




E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

R | R
A | AhE | &E
SSY I IS Y

-
B

R | UEFE | 3 | AR
5| AFx | AaH | EH | B

Wl | R (R
ks | (Y (e B

=
o

):1:'!
60366 | ZiM | 2016-1 | 2017-1 | WF 003 | 3220 26,007 | 208,83 | 837,94
0 Bk 1-21 2-01 % ' ' .00 6.21 5.54
60137 | HJE | 2016-1 | 2017-0 | M 4,00 4,00 26,695 | 106,78 | 106,78
5 WE% 2-20 1-03 % ' ' .00 0.00 0.00
60387 | AKF | 2016-1 | 2017-0 | M 3,180. | 67,734 | 67,734
2130 | 21.30
7 i 2-29 1-09 BT 00 .00 .00
60303 | | 2016-1 | 2017-0 | MF 2,316. | 24,179 | 24,179
e " 10.44 | 10.44
5 TR 2-27 1-05 B 00 .04 .04
00284 | 4 | 2016-1 | 2017-0 | WTF 655 655 1,814, | 11,881 | 11,881
0 i &y 2-29 1-10 B ' ' 00 .70 .70
30058 | ZERE | 2016-1 | 2017-0 | BT 930 930 1,006. | 9,355.| 9,355.
6 HiAk 2-26 1-04 Foive ' ' 00 80 80
30059 | AHE | 2016-1 | 2017-0 | BT 2,397. | 7,358.| 7,358.
3.07 3.07
1 0 2-30 1-10 B 00 79 79

TE: Sl DAk e SOT BRI, R _E B T — Ry ST B il . o
B AF N —FEE N B B A RET e, RS 5 BT A R BT AT I RLE , FER
ETRZE IR AANGE B B il e AR E S S5 _EWIRECHET B, A B BEERAC H
FH LT H 2 8 ANGE B L.

7.4.9.2 FAREFA 00 5 R S 2 R A R
AT S AR T AR AR5 A 0 N 4 L S5 U000 B2 PR e 52

7.4.9.3 BIRMGFRIE [BAL 5 S VE KT 1 i
7.4.9.3.1 AT R HHSF 1E R
A FE AR A AR T ARAT 18] T 3% 5055 1E [0 W b AR A A 1 6 55

7.4.9.3.2 R 5 Friipfass 1E R
A I G AR A HAR TE A 5 T 3% 1555 1E 81 A A A4 1 i 55

7.4.10 A B T HEMEMN 7 & vH R R 75 2 U B K 3 Ah IR
(1) AfehE

2704k 3770



E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

(a) @ TAARMETERTTIE ARMETESRTERER, BXA S E 28 Em 5
BA B S N T & B B AR 2 R E

BRIk MRS BRI BT 3 R R R B R

BRI BRE— R NSO B 7 Bl A {7 B4 s ] ) W S A A\ .

BRI AR B A A S A

(b) FREEHILA A FOUME v B SRl T E

(i) &=k &m T ARA RIME

T2016 4F 12 H 31 H, AFESFFA I LLA oA vF & B AR Z) v N 2 145 85 1 B R Bt 7= o & T
R IRIAREUN 85,725,696.98 T, J& T4 /2 IRIUARHUN 392,832,734.87 Jt, LIETH=/ZKM
R

(i) 2 SEAE P Je J2 U 8] B B K AR 5

X FUESF A 5 e Bt (BRI R SR I ho 58 50 ANV R (R 45 Tk Bk A5 I (52 5 AN
TEER) BUR TARATTRATEE O, RIS A TR H 2 5 EiER B 525 A SR &
W5 S0 TR REAH 5% I SR AN 5 23 B 2 ST B AN B — JE U0 SRR A Ay (1 1 8 v R FH AR AN PR Sy A AL
TASRMERIERERE, B A R BRI A SO N & 26 — 2 UG 2 58 = R K

(i) 2 = 2 IR A S B R EURN A JH 722 5 4 0
T

(c)FERFEE R LA A R E THE R 4t T A
T2016 4 12 H 31 H, ARIEERFAIERFLEN LA RME TR L/ %

(DAL A T B i TR
AL SCHHE T A S BT AN 4 £l 2 AL MG He e R o, KIS A Sa i

EAZEIR /N

QB S ELAL, BB G fTRR H AR T 7 B WD 1) oAt EE B T



] 78 i R G B VR A RIE T R B < 2016 SFEAFE 4k i 4 22

§8 HEAGME

8.1 HIREET~HEHR

AL ARt

3 4 B
75 i H Sl

LB (%)
1 &K 4y 86,790,931.85 15.62
o R 86,790,931.85 15.62
2 Ii] 5 WA $5E E 391,767,500.00 70.50
e iz 391,767,500.00 70.50
B SCRRIESR - -
3 B BT - -
4 SR AT SR - -
5 TN IR AE 4 Rl B 68,109,422.17 12.26
Forre SR IR IR SR IR A 42 il 05 7 - -
6 BATIER MG E &A1 4,890,930.41 0.88
7 At 25 T 5 4,143,622.45 0.75
8 At 555,702,406.88 100.00

8.2 MEMRIZTWARNBEEREAE

i B4 B I HE

(] RS

el (%)

A YN NN N1 4

P4 ) )
il 1 M. 23,284,987.62 4.20
D EEjj\ %jj\ Wi”ﬁ&%i}ﬁ%ﬂfﬁ&?ﬂk 9,738,072.00 1.76
E 0 15,592.23 0.00

F bR F

329714k 37700




E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

G BT AR EOL ) B}

H ERrEIE LV - -

I ERAER . ARG B AR RS ) -

J Sl 40,748,780.00 7.35
K Pl 13,003,500.00 2.35
L R BT AR 55 MR 25l - -
M =2 T WIE S N & N4 . -
N IKFN S FREEAN A St R - .
¢} JEEERSS  ABEEAH A IR 25 - -
P HAE _ -
Q | BAM S TIE ] ]
R A AERE R R - -
S gia - -

&t 86,790,931.85 15.66

8.3 JRIEA SLMME & S B E HA RN R P B AT+ 48 B R B 3 4
AL ARG

R B E
e | R Je 2 A4 R B (k) A A
EE A5 (%)
1 601398 TR4RAT 3,600,000 15,876,000.00 2.87
2 001979 LA 650,000 10,653,500.00 1.92
3 600900 KITH ) 769,200 9,738,072.00 1.76
4 000001 P HRAT 1,000,000 9,100,000.00 1.64
5 002010 AR Bk 400,000 7,520,000.00 1.36
6 601169 JETARAT 600,000 5,856,000.00 1.06
7 000725 WRTT A 2,000,000 5,720,000.00 1.03
8 600867 BWARE 250,000 5,482,500.00 0.99
9 601988 o [E RAT 1,500,000 5,160,000.00 0.93
10 601288 LV HRAT 1,500,000 4,650,000.00 0.84

T BEBE KT R G IR SR I A I 2 WA, L B 5 B A A < TN Rl PR SR B AR
1EX.

8.4 HEHHNBERRASHKERRES)

8.4.1 Rit TN SHUE IR E ST 7™ 13#H 2% BT 20 ZHIREHH

3074k 3770



] 78 i R G B VR A RIE T R B < 2016 SFEAFE 4k i 4 22

AL ARt

IR L 4 B e A
e Jie ZEARHS Je B A4 R N i DN T
Hefl (%)

1 601398 TRRAT 15,980,000.00 2.88
2 001979 TN 12,778,514.00 231
3 600900 KT H ) 9,997,199.05 1.80
4 000001 P HRAT 9,265,000.00 1.67
5 000651 M LA 8,889,146.00 1.60
6 002010 FEA A B 8,089,731.51 1.46
7 601169 JETARAT 5,480,000.00 0.99
8 600867 BUWARE 5,389,612.00 0.97
9 601988 o [E HRAT 5,130,000.00 0.93
10 601288 LV HRAT 4,740,000.00 0.86
11 000725 WETA 4,720,000.00 0.85
12 600521 g2 3,330,089.20 0.60
13 601155 B I 2,434,697.20 0.44
14 600909 b7 256,169.24 0.05
15 603858 KM 2 244,195.60 0.04
16 603660 T INEHE 208,836.21 0.04
17 601375 i IE S 106,780.00 0.02
18 002831 * E R 81,592.63 0.01
19 603877 K5 67,734.00 0.01
20 603556 WL 65,242.43 0.01

TE: RNEHUL RN A (RAZ AN R 5, AHIEMRZ 5 P .

8.4.2 Rt L HSHHE HIRE G ™1$#H 2% 5T 20 ZHIREHH
BN ANRMIT

b R BE 4 0 P
5 Ji AR Ji 25 22 R AHA RIT S &0
B (%)
1 000651 M LA 12,258,130.40 221
2 603858 K2 620,540.00 0.11
3 600909 ik gz 567,207.83 0.10
4 603900 R BE 203,200.00 0.04
5 002831 * E R 185,064.82 0.03
6 603556 EPRa WAl 161,334.23 0.03
7 603727 A 145,935.40 0.03
8 603977 4 4] 120,400.00 0.02
9 603323 RATARAT 116,550.00 0.02
10 603060 ] £ 41 92,218.76 0.02
11 603928 ol o7y 90,790.00 0.02

314k 370



B R i R UG C B IR A RIS U A 4 2016 AR FE i 7 i 22

12 603203 P B 83,840.00 0.02
13 603819 ibalivg i 78,821.16 0.01
14 300556 22 PR 76,931.50 0.01
15 601882 RS 73,654.92 0.01
16 603585 TR A 72,729.06 0.01
17 603033 =YERAY 71,703.00 0.01
18 603878 HEA S 68,000.00 0.01
19 002827 R 65,308.43 0.01
20 603633 PRA 3 59,880.80 0.01
E: SRR SR A SR (RS BN LS E) Y], AHBREMHRZ SR
8.4.3 T EE M A4 BB 32 H B S IO B 8
mA: NRMot

B ELR A (RRAE) B

97,896,995.60

ST
Fzh

FEEEFIURN (RS A

15,454,401.29

T RANERRA . 2 BSR4 0SB A . (A B Sfe DL K ) 3381, A% 8
HRZ S PR

8.5 WIRIEMTF MM DRSS REAS

SR ARt

g f5i 27 A ARME ob 4 B P B LA (%)
1 EP e - .
2 P AT YR - _
3 LRt fiig 45,299,500.00 8.18
Horpr: BURMES R 45,299,500.00 8.18

4 Ak f 7 - _
5 Al S B 5 248,754,000.00 44.89
6 rhH SRR 48,519,000.00 8.76
7 AR ORI RS #efi) - -
8 [E] VA B 49,195,000.00 8.88
9 oAtk - _
10 | Aif 391,767,500.00 70.71

332014k 37700



E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

8.6 JARIZ A SOHME ok H & B8 7 1B O R/ HE PP O AT T 42 A5 35 B3R B 4
GRS ARMIT

o7 3 4 P
Fe GG fibs 2 B (k) w R E
BB (%)

1 011698460 | 16 fEFHZ 5 SCP0O01 500,000 | 49,865,000.00 9.00
2 111696349 16 7 M4R1T CDO71 500,000 | 49,195,000.00 8.88
3 140421 14 4 % 21 400,000 | 40,172,000.00 7.25
4 041664044 16 HFE#E CP002 400,000 | 39,648,000.00 7.16
5 011698228 16 44 SCP001 300,000 | 30,024,000.00 5.42

8.7 JARIEA LA & H & B E H AR/ ER P B AT 48 B SCRFIE SR 3 3 W 4
AFE AR IR ARFFA B SRR SR

8.8 MEMRIZA RIME SR ST #ELFIR/DEFFRIT LA R &R BTN
ARG WIRRIFA L&

8.9 JRIEA SLMME o H & B 1 E H AR/ P B AT T8 BUE B3 B 4
AFE G AR IR R FFABGLE

8.10 HMEWIARAE ST FE IR RIZ Z1H LU
8.10.1 MEWIRAR S HKIBRIHRIF MBI HA

ARSI AR IR R R BRI B¢

8.10.2 AK &P B B IR HBUR

ARG AR TGO B ARG BRI, AL SR AR DR BE B0, B
EMRE N TEZHK, AT TR . BORMEH EERRAMEL . 5 5 R I 5t
w4

A GAEBAT BRI BB, Rl e T A e i AT s et e, R4 S ik da b
BRI E B A SR A BRI A AR KT

AT G PO 78 005 R AR B B AU s . RSN IE S KSR AL, i B R AR,
VETEATIEBE,  DARRR B 4L B A XU

AR RN T2 B BTBAR I B (K50 SR 0 A E (1, A S B R R I E AT



E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

8.11 REMRAE SRR EBRPRZ A HRIHA
WRIEAR GRS G, ARSARKETEAM.

8.12 REHEMEME

8.12.1 AR A 3 Py 25 4 50 W% 19 11 44 UE S5 10 AT 2 AR VA 4 M R0 1) S 8 1A A P 4R A i o) I i —
FEZFATFETT . AT

8.12.2 B EH AT T2 B e b, B HEE T I & A R UE & 1 RS AR R o

8.12.3 HR HAt & T 7= #4 B

A KRG
55 gL N G
1 A7 PRAE <2 27,562.03
2 JSLSCHIE 517 Bk
3 ISLsdeil
4 IR S 4,116,060.42
5 ISASGENAEN
6 Fofth 2SR
7 2
8 oAt
9 it 4,143,622.45

8.12.4 JIARFFH HIAL T BB mT R B i35 A
AFE G AR IR AR I A7

8.12.5 JIAKHI 4 B AP A AE VB R FRAF O AT Ui BA
AR AR IR AT+ 44 BB A AN AR S B PR DL o

§9 EEHBFREAEE

9.1 MIREEHBRFE N BEIFENGEH

Brat s fir: 4y

3 34714k 37700



E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

FrE NG
JRESER SRt IRk e WIN =
FrE NP E()
FEE A b A A PSR i
Frf 03501 Frf 03501
Eb 43 Eb 43
560 987,976.82 | 550,042,000.00 |  99.42% 3,225,020.69 0.58%
9.2 IREEEHANMLUARFFEESKFER
i H FrE 850 () o 3 G A AL AR
HEEBNITA ML R AR S 59,431.86 0.01%

9.3 MIARESEENKMARFE AT HAE S BB EXRKFRL

] R e mFamErREEEXE i)
RAFEFEHN G FEEHTM 0-10
ﬁ%%]ﬁ%kﬁﬁﬁﬁmﬁ%A
PN S A b LE S F SN B AV~ 5 0

§10 FFRARELEBH D)

AL, Ay
FHEEFAKHQ016 4 8 H 17 H)FEE ) &s 4 204,737,437.23
Fe G A [A) AR R H S 22 45 A HA AR 3 4 s R D 4 40 550,545,703.28
Tl FEe A AR H R R A 3 4 e JE [m] 4y 40 202,016,119.82
e A R AR R H i 4 B AR 2L & 47 0 A8 3 1 i
A 2 A A AR & 0 A A 553,267,020.69

§11 FEREMHER

11.1 EEBTRFE ARSI

WA, AT B N K2 R
112 ZEEHEN. ZEHREANENESTERITRERAFZLZS)
SRS S48 YN DN S L I
2016 43 H 26 H, AFESEIHANLAM T (HRESEHARAFAEERKAR AN, 245K

3 35Tk 3770



E RN R IEHCE IR A TUE R R 4 2016 FEFEEHRE M

EENBANRERSE RS WHBGERD, FEESKE LR A RS,

2016 £ 3 26 H, ARSEHMAIA T (HRESEHAMAF MEEHANRLE AL, &
AHEGEHNEANEEFE RS OEE, BRI E A AR SE AR S L,
HAHAO AT B 5K

2016 4F 6 H 8 H, AEEEHARA T (ARESEHARAFASPEHRANALELE), &
AEGEHENFENEEFZE LR SWHGED, KIS AENFIEARSESE N D2, h
N AR A AN AT B BN

2016 4E 7 12 H, ARSEBANIA T (BRESEHARAF MEEHARLE AL, &
AREGEHNENBEFE HONRSUCHBGED, TR B AR SE A B2,
N EHRRKEEI ARV BT BB

W A AT AERNFEZF W T

H 2016 5 1 32, gl AR K RARAT AR A BR A FEAT A AL T B A T AR 1 44 8K, B8
XA R E AT T R e
113 B RESEEN. BE&W™. ESEEWFKIRL

RN, AEEETW LA A A IS EE B LGB A E RN S AR E N el
7o TR LS R VRR ST
11.4 FEHB R KK

WEWIN, AR RIS,

11.5 RFEEHATH T STHIEFFriE b

AT B R R AE R DIORESE I SRk B H R 2 TH M55 e CREREE & 10O SR OE 8 THARSS
T £ N ST HEAE 2 VI EE 55 BT AR A 60,000 T
1.6 BEA, TEARKXRREEAN G ZEERAL T EHL

WEHIN, EEEHN FTEANFTE ST HRT R A S R U8 BN 51 T0 52 WA 8 11 RS A Ak 1
BRI
11.7 EEHAIESR A R 5B ITHE R
11.7.1 ZEMAIESR A R 5 BT IRER R &S AHE L

AL ARt

25 e S I8 SZ A2 27 e 1A A <
B EE N HIT i = I HE | RE
JRAZ e i
e SR RRAT A Eo3sS: i)




] 78 i R G B VR A RIE T R B < 2016 SFEAFE 4k i 4 22

Eilialaalil EAYl
S IES 1 - - - - | B
EZA @ 1 - - - - | B
igiES 1 - - - - | B
WS R 1 33,126,375.91 29.66% 30,850.56 | 29.68% | Hri¥
HHRIESE 1 30,400,000.00 | 27.22% 28,311.75 |  27.24% | i
HEFRIETR 1 23,429,691.07 |  20.98% 21,819.87 | 20.99% | Hri¥
HEEUE S 1 22,874,146.00 |  20.48% 21,302.58 | 20.50% | Hri¥
KRS 1 1,470,965.03 1.32% 1,369.90 1.32% | #rig
PUFFUESF 1 377,212.24 0.34% 275.86 0.27% | Hrit

TE: G AL AL G PR bR -

(1) TR, EE R

(2) WESIRDLRLF, BTN 55 R br Wom 28 7] 22 EIRDUARE 5

(3) @EAT AL, ERiL—FNLERERLETN;

(4) WHREBEATE . T4%, B @R NIsHIRE, I R8N 22k Sus 1 e B R 0 2K

(5) NA] BABORIIB TR ST, BEA . 2 2 ISRt B A M 2 LR 0 T B A B 1 20 H7
Il R S KAESF TE [ BT IR FUa i DAL 3 AT (5 R SS s REARIE 2R G35
Frg 2R, ML il .

PR AL AR SETR A R R AL S U B AU ST TG DL B IRAE R, FF 638 I AL Al
FARRAERT,  H1 2 mHhL 55 81152 AL FIE SR 24 W) 58 S AL AR B S L CEodm i A4 o S B T IR
), HE N,



	§1  重要提示
	§2  基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式

	§3  主要财务指标、基金净值表现及利润分配情况
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	3.3 过去三年基金的利润分配情况

	§4  管理人报告
	4.1 基金管理人及基金经理情况
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	§5  托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见

	§6  审计报告
	§7  年度财务报表
	7.1 资产负债表
	7.2 利润表
	7.3 所有者权益（基金净值）变动表
	7.4 报表附注

	§8  投资组合报告
	8.1 期末基金资产组合情况
	8.2 报告期末按行业分类的股票投资组合
	8.3 期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	8.4 报告期内股票投资组合的重大变动
	8.5 期末按债券品种分类的债券投资组合
	8.6 期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	8.7 期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	8.8 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	8.9 期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	8.10 报告期末本基金投资的股指期货交易情况说明
	8.11报告期末本基金投资的国债期货交易情况说明
	8.12 投资组合报告附注

	§9  基金份额持有人信息
	9.1 期末基金份额持有人户数及持有人结构
	9.2 期末基金管理人的从业人员持有本基金的情况
	9.3期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	§10  开放式基金份额变动
	§11  重大事件揭示
	11.1基金份额持有人大会决议
	11.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	11.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	11.4 基金投资策略的改变
	11.5为基金进行审计的会计师事务所情况
	11.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	11.7 基金租用证券公司交易单元的有关情况


