[ 78 e A FEHIE YR 8 W) 58 5 BT TSGR BOIE S B8 3 2 2016 R4 AR 75

EREHIEERIEFARRX SR ABRERIEFREES
2016 EEERE
2016 £ 12 A 31 H

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



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

§1 EERRFKEZR

1.1 EEER

HEEMANES S, TRRIEARE IR EAFERBICHE. RIVEMRA sE s, If
XA A IS AR AN S8 B AR AN SOE T R DU . RIS CA =0 B
SHERERTRE, FHEEFKER.

GIEE N E 2 RRAT IR A IR A R RIEAIE S FLE, T 2017 43 H 24 HEK 7 AR

EH I SRR R ERI FEATEEE . WS etk REHAIRE SN, RIERZAE
AFERBOCHE . R IR B B .

IR R OSEE . iR 5 R U BRAE FHFE G BE, (EARIERE S — e f A

SRS SOF AR I ARRIL . B W, BB E AL AR5 DT LA 4 B 132 A4
EANEEE VLRSS R T

AR M5 B A R I, EEAGET RS THMEES T CREREE A PO ARG H T TR
B R TR, TR BT R b

AEWE 201647 A 26 H (EE&AFAERH) 2 12 H 31 Hik.



[ 78 e A FEHIE YR 8 7 58 5 BT TSGR BOIEF# B 3 2 2016 R4 AR 75

1.2 B®
Sl B R R T E TR e 2
Ll BE TR ettt ettt s 2
YA X 111 OO 5
2.1 FEGETEARTE I oot 5
2 B T i 0l I ettt ettt e et ettt e e et enans 5
2.3 FEG TR A TIIE TR A oo 6
24 ABRIEEE TT IR oo 7
2.5 A TETERE oo 7
§3 FEMSIEIR. EEHERI BRI ZERIE D ..o 7
3.1 B T BRI S5 TR R oo 7
3.2 FEBIFIETRIM oot 8
3.3 G AR TG AR ZI O I I oo 10
84 BB IR G oo 10
4.1 FEEEFENTLIE G ZETHIEIIL oot 10
4.2 ISR IHN A TE SRR ABTEILIT B e 12
4.3 BH NSRS N AP GBI L TRVEIT oo, 13
4.4 NI B 3L 4 )R T SR AN BRI AT BEIH oo 14
4.5 EINXNFEMETE WEFTT ATV ERI T ERE R e, 15
4.6 EIRN R FATE G B W BIREAL TAETE I oo 15
4.7 BEN A IAN EE S AR FEF DT oo 16
4.8 TR NS 1 PR G A 2 TR L AT TE I oo 16
4.9 it B BN AR G 4 N BB B P P E T TE BB e 16
85 FE B AR oo 16
5.1 A AN A TE SFE R NI T T FT B oo 16
sz%gkﬁﬁi%W$ﬁAxmLW@ﬂ#F\ﬁ@ﬁﬁ I 73 BB DLW e 16
5.3 FEE AN AREER G TG BEARRI L., MR TEERRE N s 16
86 BT IR I oot 17
6.1 B M T B AR T T e 17
6.2 T T T AT et 17
0.3 FH T T ettt 18
87 AR SRR oo 18
T1 BT ATUTIZR oo 18
T2 FFEIZR oot 20
7.3 FIEBREE GEGTFIED ABBIZR oot 21
T RV oo 22
§8 &ﬁﬁﬁﬁi .......................................................................................................................................... 44
8.1 TR I G Tt T LA G I 44
8.2 WA IZAT N ZE I B ZEFE B LT oo 45
8.3 WIARIZ A A A o 34 08 7= ¥ LU /N HE P T A T S B I A 46
8.4 A I A I L HE TR LA T B KBTI 47
8.5 AR A 5 A 0 S B3 T T 2 oo 49
8.6 WIAIZ A A A o 34 08 7= ¥+ LU /N HE P BT LA 5 3 B AT e 49

EE' 304k 5771



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

§9

§10
§11

§12

8.7 WIARIZ A A A o 34 08 7= ¥ LU B K/ INHE R (0 B A 58 7 SCRRIE R B R A 49
8.8 M IAARIL A SO A 7 B4 5577 1B LL ) /N E R B R T 52 S B B W A 49
8.9 WIARIZ A M MH o 34 08 7= ¥+ E LU K/ INHE P BT AR BGER T AT e 49
8.10 R WIARAIE SR I BAG I TLAT DI UEIT oo 49
8. 12 B A A T e 50
B B T A B B oottt 51
9.1 HIRIEG DI HIFA NI BULIFIT LR oo 51
9.2 IR T I T A2 d T A oo 52
9.3 HHAREES B TN MM SR AL G I DL oo 52
9.4 FAR LG F NI MO 52515 AF T8 I G 3 B0 B DX B PRI D0 52
T BB EREE B BT ZE G ..ot 52
B R T TR I ettt 53
111 FE GBI AT oo 53
11.2 BEEEHA BEREANN LT IEEIE I TERANFLT o, 53
11.3 WAIEGEIN FEW = FEEFEE M UFA oo 53
11.4 FEGFETTHMEIIELEE ..ot 53
11.5 AFE G AT T A S T I oo 54
11.6 EHN. FEEANLH A BN T ZRE A UL T Do 54
11.7 FEEATIES A FIAE D B TCIHITT TR oo 54
11,8 A EE T oo 56
BB B A E TR et 56
121 B ST H T e 56
122 FF LI oot 56
1223 BB 7 T et 56



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

§2 EHE@N
2.1 EEERBMR
o st [ 28 HIE A FRIE I A W) 38 5 BY T TSGR BOIE 77 #5552k
&

He < TR PR [ % 1EZ7 ETF
B D 512880
A2 oA 512880
R (S E 58 5 BAFF IR
FEa AR 2016 47 H 26 H
S s UN [E R A F AR A A
HEFEE N o ] A R ERAT P 0 AT B A )
0 JIA B < 43 A0S A 142,291,482.00 1
Her 15 [ A7 540 A5E

B4 A0 L T IE SRR B B FIGIESRAE S P

i 2016 8 ;1 8 H

2.2 BE=RUH

Bt AR

B IRERARAOTEH, B SRR O 2 R MR R R 22 K Mo

NN & ta e il

NI B EER N e A B HIVE, BIHZ AR B8 R0 0 FBe 4Ll B FLA e Ay s
SR A A, RIS AR A HE US4 1B S FAS L 1A i i BEAT AR L A
B (EPRFIARTEOL (Uit B R . it i A AR AR B L R IBERSUEE
T H HREE AR R BeA FAT N TIRRAIEA RS ) SRS
5 RN TV F2 AR (0 18 HOH) R0 S EE AT [R] 20 R B I, i A T AR X
BRA ST, RERRRERZ. E£LEFTSELT, AN
S P ) H A A2 A6 SR H P8 BRER i 25 E (M B XHEAN T 0.2%,  SRERERIR Z A

AL 2% BT A 5 2 i A U 3 8 L e X1 2K R 5 R R B




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

TR ZE T IRV, G BN SR A B A e G BRI O B L BRER IR
ZEHE— LYK,

2. TR B mE

ST URAVEE BN 5 2, AT g n] DLBEBE T 2] H AE — S I BL A I BUR £t
I5 PAT SR B TS [ SR SR A A, L H AR PRAIE S < B s
I3 B < B I BB IR

3. B SCRFIESR BT SR

AT G BR B SFFIEIF R S 5 5 B A S R IIBR &5 . 7 AL i
B AT ER R, RN EREEE, ERETRZH . £
SPIRER ARG b, GBS P ORI A L R R AR T R e A
XHOMEL i ) bR REAT $e B8, DUISRAS AR e Ui

4. BUIESCHE s

AR AEHAT RIS B, R I X BGIEAR RIE SR SEA T AT 7T, 45 AL
ERE AT FORIL A BN AR AT FRRURA Y IE e ABGIE 2 18] B AN (R 4 45
RERT I AR o A8 68 B UK 7870 5 BRI B U s vk Fish ik
SRS PERFAE, B B A E . A FP SRRk, R BT, BRI
SV E L g

NEg=a e 2 HE TR ISR 2 7] Fi A an
AT TR R G, LU R & BUPI RS KT TR S R fit
TP AT T3, R TR AR R ) 2 4
RS AL 2 R AIE

IS NI RO R, FERM e IR0, BRE: P IESIRIETR A 7l
A, FLRRS I R AL 5 AR (0 FE ST RAL ) T 3 4 9 RS WL e R AR AR AL o

23 BREBHEAMESITEAN

IiH FEEHA HEFEEN

R E R HA R A R B ERAT I A R A 7]

"4 2K A M
fa B8

kR B 021-31081600%% 010-67595096
Ui N

HL - HIBFE xinxipilu@gtfund.com tianqingl.zh@ccb.com
B RS HE (02131089000, 400-888-8688 010-67595096

B 6T1dE 5711



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

fEH 021-31081800 010-66275853
g4 K IE 1005 _EiREER
TE bk JERE M PE I X & fl K25 =5
BR 4l 039K
FHETILOX A FES18585 | Jblmivis X M 0 Kl 5
A/ LN
BB KEI6Z-192 BEl “S#%
IS S 2 200082 100033
EERERN JEE EEN
24 ERHEHR
AT G 2 S B B R 4R A AR CREREFRY CEHFHRESMRY A GEZRR )
AR IE A R IE SR BN BBk
http://www.gtfund.com
] oA
FWTHILOX A TR 185 8 SR EKIE 16 Z-19 E XK
R FEHRE FE S
FEEFEE NEAT
2.5 HAhAHRTE R
i H K o Hihk
AL KE RS TS T CRE
NI 9 TR RS 202 5 AEsGE R0 11 8%
8 A1k
EE LA PENERBICEH AR T AR | BRI X KPR RE 17 5
§3 FEWMFZIEIR. EESFERILFESBER
3.1 EESIHEERANT SR
SRAAL: MRt

3.1.1 HHEBEEF R

20164567 H 26 H (E&AR4AMHE) Z20164 12 A 31 H

A SIS A 22,603,022.11
A 12,128,082.96
TIASLT- 24135 <5 3 BUAS S R ) 0.0561
AH BT 3415 i )i 5.37%




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

AR S < A B T R 3.00%
3.1.2 BIRBEERIRIR 2016 XK

JAR T g 73 BE A 4,262,642.47
SR AT A T 3 < 0 AR 1) 0.0300
WIRHE < B 7 1l 146,554,124.47
IR I <5 A A4 1.0300
3.1.3 RiHHIKRER 2016 XK

B AR EIE KR 3.00%

A (DAH CsB st R e A AL . B3, RN OS2 a2 shiicas)
FRRAH R 9% S AR, AR A s sl aiin _EAH 2 et B4 Sl i -

QTR EE G BHRPR A CIERA NN BEE 5 2SS T2, v A3 A G SEbrifc s K -F 241K
T AT

QVARIESEFRARLH N 2016 47 H 26 H, #uk2% 2016 4F 12 A 31 HAWH—4.

3.2 BEEFERIN
3.2.1 EE&MBHERKERES RS LB R R K LR

LA IREZ (R NG
P B 3 ‘ b & bl s e
B B KR bR Z ‘ T 36 R R O—B @—®
KRO i EnESE) ‘
@) HEZD
HE=4H 1.42% 1.16% -0.95% 1.18% 2.37% -0.02%
HIE 4 A HAE
MRES 3.00% 1.15% -3.75% 1.22% 6.75% -0.07%

3.2.2 BEE S FAAMCRES AR THHER KRR KI5 RIS B A 28 R L
8]
[E 28 FPIE A FIE SR 24 W) 58 5 B FTBGRAR BOIE SR 5B 2k 4

B 5 [R]A2 R DR A i 22 TH B 19 K 22 5 b St b R v WA e 26 1) I s A 3 ox) EE ]
(2016 %7 H 26 H#&E 2016 4 12 A 31 H)



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

15.16%
12.26% e NN B, |
11,37% | '.
9.48%
7 56%
5.68%
3.79%
1,90%
0.00%
-1.90%

-3, 79%

2016-07-26 2016-08-22 2016-09-18 2016-10-14 2016-11-09 2016-12-05 2016-12-31
[— EsiEser —Es]

VE: (1D AEEEMEFAERH N 2016 457 H 26 Ho BubFHGIIAR, AREL ML T RGN,
(2) REGEFRAERHN 2016 47 H 26 H, BUkE 2016 4 12 H 31 HAH 4.

3.2.3 BEESSRAEMURESFEFENKR LIS R LS AR 35 3 1 HhER
I 28 HIE 4 HIE SR A 7] 52 7 ROF TSGR BOIE SR 15T 2 4
H 5 < 5 TR 2R R DRI, i E I R 50 Mh B L R AL 2 R X0 LA

2.00% -

2.00%

1.00%

0.00% 1

-1.00%

-2.00%

-3,00%

-4.00%

2018

|m [ 4 HETF m ks Atk |

VE: 2016 FitE A NS A FIAERH 2016 4E 7 H 26 H%E 2016 4F 12 H 31 H, RN H

9T 571




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

IREEFERATIN G

3.3 WEZFEESHFIESEE R
A FE AR I AR AT R S -

§4 HEARSE

4.1 EEEHARELSZIEN
411 EEEBEARKLERESHNER

ERESEHARAF LT 199843 H 5 H, & EHEE ks 5 5[1998]5 5 Ak HER
EHHHE R E RS E AR 2 — AREMEAN LR ART, ArEMy g, JFE
AL ARIIEA 5 A Ao

B 2016 4F 12 H 31 H, AREGEHASE M 78 FOFHGEUEF R H G ERGER KRS
RNEA B A S BRERAINEHR TS (B4 2 TS, RN E RS AT IR RIS
RhG . RS RFIEFR TS BARE DR R B4 H AR 1T M iigiE S ik
G ERGREAAGERAIEF R RS, EREMIEFEMERG IR RS, BREMNE
He I8 TR B R S5 #5054 (PR B ISR A BT S AT SR L (R 28 28 BT A TR & RE R 4R e 0 4
[ 297 300 FRBOIE TR 5 Bk B (ot [ 28 < QAR A (R A e I3 P Bk e AR oK) o [ 2 XUR 5 73
UEF R 4 E AR XA AR AR A BN F 4 3 & E AR /MK TR A& B 5 5 36 42 (LOF) (H
G B FHAR T S AR . BEZRGIHA T 100 F8EOEH IR E . ERMEE JURARUEH R
F5 (LOF). _BiIE 180 eflisg 7 BT A TR BOE S Bt d . B 22 _EAE 180 s 7 BT 4R ¥
IEF RIS IS . ERRAREGANESF R RIS FH R 0K ) SRR A& AU B 4
[ 2845 F BLR) 7 R G BSR4 B 3 4 . EZR BRI TR & AUUE SR B B 4 . I Ko ol P
FR VS (LOF) . EREHFAIUNER RS . BRWNSEHBETHnES . BRERTHRES
ROES R 4 (FRERIEHF BRI SHEATR) . BRR A GHHEREREH RS, @R
[EIE 55 = AT AR U BRI B . E R E R AR G AE S 5 564 (LOF) (Hy E R A iR
AT G B AE 5 IS B AIE F5 $5 t dt PA JU Jem e 4 1T KD« FAIE 5 4R 3 5 52 5 B i e 0 25
TR EAR RE S A E G35 BT IR BOE A 3 0 S M R 4 . gk 5 100 38 5 AT TR
RIBHCE S L4 2R b [ L B4 sl s G AU R 4 B 3 4 . [EAR G2 5 BOF I IE SR
B4 EAREE MR AR VRS . EAR IR 25 TAEAT VAR 205y SR 5 $5 t 5
G ERESEBM AR ANER R RIS EREFEMERS R ERAIERRREES, B
R8RS B R G AR 54 (LOF). [E A& E SRIRa) RIS B IR & A Bk 54 . [FZk e

1004k 5770

~

]

ﬁ@l



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

RIGMCER GBS IS . ERZREIRE E WS AR A BN R4 . E ARG R TERC
BIRAGMIEF GRS, BRGERFHIEFREE S (HEFIEFREREHRR . BRERTE
P RVEIC B R A ANE R R A . E R ENE A S UM L IR B SO B e 4 E ARG it 25 A
IEFH AR TS (hE R 6 A H W 53 BUIE S5 B e S AR | 1B 22 SR U0 2 R G B VR A
RES 4 CERIEZe A PRI R A TR & BOE S48 U R 3 AR [EZRERIE TMTS0 #6405 4
IEAH RS EREUEA O BTIIEE S SOEHR R4, ERE S R G E RGBS B %
Bedr. HRM R TELERG MR TS . ERA R RGIHERSAIE RS, EREEK
W+ AN S AR e e L AR e A I B AN 4R B e G [ AT H BRI R OR AR TR A B S5 3 %
Hedr . ERAARAWEE IS RIBIER TS EREMAREGIOESFRGIES . ER A
R RNE SR e 4 . R AR GRAR & BUE S e . [ 2R 3458 5 B F R TIE I 5 W ik 4 B
Pty | [E 2Rl g R B IR A RUIE A4 Y R 4 L [E 2R [T AR IRV AR 4R HUIE A48 W R 4 (LOF)
CER [ 8 [EE T A US4 30 B0 PO FR 48 W R e A Ok, 11 2R [E I R UV 2R P 00y SIE 40 2
HE 4 1 /IR 300 K SE 5 BT R BOIE SR 4 U L G T oK)« [ 2 BRI (R AR & B UIE I3 2 5 0
G ERPEE LA SR AR EOE A 5 4. W R EAFRIE S A 7 28 5 BT I F e E0E 25
RS, BRI E R A ANE SR RS R A E R A B AR R RS ER
BNV SR HOESH 17 54 (LOF) . E Aol G BB G BIEA A S, BN ASHERS
ROEZR o4 . H 20k il RUEHC BIR A ANIE SR B R 4 . 2R 3 28 ROE T B VR & AR FR 5 T Ok
FEZeas o G B IR G ANE A 0 S . ERER RAERERAAIEFREES. ERMEFERET
WinkEE. EReH AN ERATIEFR RS, ERY AN ERAIIE AR RS, AR
BB I U A AN I R e 4. 594, ARSI AT 2004 4F 3K 14 E 4L o> (RIS 4 7 o
SHARFES T RGNS, HArZIEE A E RS 2 AT A E . 2007 4 11 H 19 H, A%
SEHNGRA BN FESR R EANTE K. 200892 H 14 H, REEE NSO ERMIRHEIT REEE
BPRPEEENLS (B PEM) MES AR —, JET 3 A 24 HE P EIE I 2RSS S L
R # (QDID ks, Bfh 7 AZERS. AR, 4. & HEIA QDI S48 Hl 55 B .

H

K=
m

[H]

412 BEZE (BESZLEN) RESZBHEKEN

ARG R HE G2 (B
N4
4 R 55 D IR e
R
FEERE ] | B H
o AEAERHSE | 2016-07-2 16 4 A 74 . 2001 4E 5 H & 2006
- ZENE S 6 ] 49 A 452 3 4 T PR A

11k 570



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

4 ETF. HZE
FiIE 180 4R
ETF. EZ I
iIE 180 4 fil
ETF Btz
ZRYER 300 Fi5
. ERE¥E
ETF Btz
IR
TMT50 5%
I EZEH
UEZE 1. ETF.
8 R A TR
A B
W s RV T
REMESS
il

EEA T IT; 2006 4F 9 H &
2007 4 8 AEILF H 5 &8 1
B RA FAERLH 43 H s 2007 4F
9 A% 2007 4 10 A 16 P2 % =4
HA RA LR HTT; 2007
F10 AMABEZRESEHARA
"], PifE&mh TRESIT. s
P A S A B . 2014
AR ERE SIS IR
AFFHHHE IS FAE 180 &/t
A 5 B T AR HOUE S5 5 0
4. EZE EFIF 180 4 fhsz 5 BT
TR BOUE S5 1 0% B S R A 4
3423, 2015 4F 3 H EHAT
[ Z2I40E TMTS0 45505 AL 5 4%
BIE LT, 201544 A
AT [ 2290 I 300 FREGIE SR

GIEL LT, 2016 4F 4 A
AT [ 22 3 42 o) B T e
FRBERESHREESNESSE
H, 2016 4F 7 H i AAE E 2= ik
T AE 5y BYFF G AR HOIE F7 % 7%
B E R P IEERIER A TR
Gy BT I PR BOE B S 41
R4, 2017 4F 3 AEIFER
FARA R A RUUE 5 #5084 A
ZR SR U 2 R TS T B VR A SRS
E g e I E S Z B L

T 1 BRI HAEAE H R AR e bR H, EiER a2, RPN e G
[FIA R H -
2 EFF AL SCEMAT = GIEZRL AN G B BT NED IASRE -

42 BEANRERANFEEBEERTEHR R

BAREWIN, ARIESEENHET QEFE) QEFRREHESE). (EEERAF ALY
HETR R A RIEEEMIE, MRETEEERMEERABL2E, ABEWLE. 9
TR T+ B R PR BE LR AP 5 B N G V2 ot 4 S D SRR Y R B 7, R s 1) KURS: (R Rl R
PR 2. AREHIN, ARSIEEGEEMN, RRAEMFRS OB AFROTHN, KK
ARGy BT 2R IRAS 5 e HAE AT 0, B i e, 2%, ARk 5A
ReEHATE MK MG WA EAF TR TE . ATxE, BEEEENA
REFMSLIEE, IRl R AR A BB O EEAME RN R, A RRBER B AR &5

1204k 5770



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

B

4.3 BHNNHAE N AT 5L £ BB
4.3.1 AT 5 il BE A 75

B NARIEARSCIE IR, HE T (AL S HHIREY, SR T AR S5 TH R
PrERTT, & AT AR A SR A — T R TS O S T B S B, SRR AL
WETE M BBTIR . S HPAT . LGHT S RO BRI A G & A, BERMER ST,
TEAEFI RIS, TRUEA PR S, R AR

(=) AFEBIAHE TR IAWT 56 B0 7 A T R RE , P s o sk (R = AT
M, BRSIRRASZE A PIBRRREN 2, HIL AT 5 1

() ATV E B AL, B & B R AR IR ST R R I 7, &3 e SRS
PR, B P AR B TR R S A ) S AR

(=) AFXSHREAEE BT RRE T, NEBRAAGE 2 R E IR AT 5% %
15 AR ELFR B .

(V9 AT SEATHENZ GHIE, B TEHIRS S HIUTIRGE, RS IRRAEEE
WP GPIATH S o FHAEE G AT st AP 28 By AT S i d o

(T 2w AR PRI A R R A& 2 [ R H R E5E 5, A& 48 1 w] fe 3 3R 2758 5 AR 7
ik R H R R385 o

() 23 TSGR I 0 85 B 1 AN ) 5 o AL T B AR A R B0 2 5 o B 2 MR 2 3R 2 5
N[ B 18] B T 1) 528 5 R ) 38 55 OB S A 26 53647 0 s IRV R B RF & A28 5 5

(B A FIARICH T EE A AU 5 28 S AT A H S WA R o AT VAL R B, ot A B i R AT 5
RAE, AR A 45 SR e 1) 2 w1 R A S R 204

4.3.2 AR 5 BT B

RGN, AFEEEHA A ET ER RS E AR A PSR SR 1A
FE I P £ A D X Ao i FEE R AR, %o % AN P W IR R B X R AT A % 1, IR
WX BT B TR S SRR B 414y, VISR 4 47 A

(=) ARFEE NPT B 5 5 B2 5 8] 5] [0 58 5 22 0 #r

WIIER S AP G FEN, BATHE T AR T EE. AR H RS DR . it
S LER N 138 S ZEAMAT, BRATTR A SACBC S i A 26 U K00 7E 1% B0 X LR, B4
I ZMEIEE 95% B T 5T 0 1) t K.

1304k 5770



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

(=) T Je et 18] & 1R #9422 23 A

AT B PN HR T=3 A1 T=5 /E 058" FRIN (8] & 11, R 2k g BRAH & 58 5y 15 00 70 S0 3K T A I [R)
FAEFEY, JF AR, BE4T 3 G el & e Y FEI A &7 1 R I Fl R 52 St 20 e W T A2
5 2 ML AR I EE S B CREARE=30), WM R IE K ATE 1%MEH LT,

(=) He<raid] & AL O e 80 A

XA RE R A A IME T ¢ A B B A TR L X TR A B AN RS A R )
HEAAHCRT, CESREGZLFXT 2R TR, RIEEE G2 BMRE A RN 2 e a1
I REF B 158 5 ANA 2 Hinik AT 9

433 RERZBITHANET A
AIREWN, AREHARESERAFEENHABBE A G R RAE KPR H RAZ S . ARE
WIN, REBAIEESA AT SEA N T SRR EE N R E L S

4.4 BHNIHR A P 2= S IR SRR AL SR I L
4.4.1 &5 B H SR B RIEAB T

2016 SRR, A BEH ZICAEY BB KBRS RREUL — S EESR, Kt 5Hh/MR
B ANV ES b, GERVEATRE BRI, V2 ENCRES) . BT R R B BOR L
W TS 2 RS KR, BONE 1 & 2 ARADT T — BRI R R AR . 2 R hEE W
S HTT, WipBWEa THE, A RBE RSN 2SR, (H 4 30 =it & 16t
MEN AT G, A BB T, HEN TR, REWE RS R LS e & 7
— AN A, SR RN 2B T, HBEE KRR, A R
N A SRR A B A BT INR . PPI BT, R E S N R ORI, BERRreE . o,
TERFEIEIRTE BN, HOCORR A ARSI, SR B AT i — B SR IT,  RAEFRHUE 11 AR
MRT H 1 AR KIERE DSR4 N R 3300 5, SRR, FiF4idE 2016 AT
3103.64 11, BUFEH] N 12.31%; RIEBAEAADNRFE B RINTESS, 24 Tk 19.64%H1 27.71%:
PR 300 FEEATHE T BK 11.28%. ATMVAEERIL L, 78 T — %% 28 M7k B R LA K2 & SOk}
FEEFARATIE, 4350 B3k 7.43%F0 0.03%; RILE TS IATII R AEEATIE, Tk 32.39%.

VB R 56 A BREFAR (AR B B B AL &, AR BE ik T AN B R 3R, WD T 58 By b AR,
I RS AN A AR S A SR BB AR — B

4.4.2 REBIA RS HNL SR

14713k 5770



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

AFEEAE 2016 £ 7 A 26 HEE S A HEARHZE 2016 45 12 H 31 H B E R KE N 3.00%,
[ $ b S5 b e FR v AL 35 556 N-3.75%

4.5 BHAMNEMAET . EHTHEATWER R ERE

HIRTE SR ZATH . IR BUN SO R B IR E T, = F 2R T E S 448, K
7L IR ) M B R R R [ SE T I IR A — 5 R T AE H R A TR RS (B K P R AR AL AT 2 AT AE AR
BEAh, TE AT B BB R A R R, R AT S K rh SE R ZE I B IR T
W51 7y, G b B B AR AN R g, BETCE B (R S I R G [ N AR T . ZER KU (R
ST, BETHBHIEEESE, — L0 Rk kA EAE S L, I L5258 T ik
B 283 ) /N R R RN T, A IRAE AR BEAR G BB 1A J13CFF. AT IR b, B2
AT AR A B R R, E ARG AOEA I A A L KA IS B R B AR
— B[] 52 55 T B A S k.

VR R M T E RIREFIEZRAT IR ETF, A4 (5128800 HAMANMELF. ERERbRIIFEEL
BHAOM A, B T LUBIE AL G 7 A SRR IE S AT ML R L2

4.6 BEANNIARAESH BB TAEHR

AIREA, AESEHEANG RIS 4P eniEra NG mNME TR, 58NS
PRI B ARSIk FR M I RE, RSl AR R SR AN FESE VR S AR S SR BT Is R AN F
EEHMNE MRS, WS RRER . e, PO ES A, KR
Bl Pt Ol B UOFER R At VE SRS L . I N B ROUT R ) ME S AE I A B4

1y ST XS 24 7] 5 0l 55 (R A% M 5 X2 =) A PSR T SR 1 A0 XU B et ) R g B0
TR G, MR R, ISR EMN)G 18 8 5 55 MU M Fafd & MUz 1k

2 MR I B M VAR A R BER Btk 5 K J e A, AR A =) A A B B 2, ST e 38 A
PR REANL S5 F0RE B4 3 AR XURS 8 BN ARG ) DA M), R HEAT RSB, BRERA A AT
&L

3. VEEN R TAT TS AN R R EBE S, JREE I RIS k5SS, R
TH O TS RS A RS TR R

A AR A T NHS AR S LTS RO IS NIRSS 7 ONoR B AN e A 0 B R A AT XL 4%
i TARRIRIAVE RSSO, (R 5838 A ERR AR R . A3 2 XU i 2 i B, B ORI <
T8, eI 3G 0BT N SVERIRR, 4 BRSO a [P i B e A0 AR AT N

5

B AR

15Tk 570



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

BEANREWANESEHERFSERKHHA

EE B AR, WA ER AR, JFHE 7 ARSCHI KR . (SEZ R
UBTHE G A E A OC AR VPG . YR, HUATRURE, RESMENA RS S, REHN
EBCRMITERTHIT R AFRMEZ AR EFZERN AT R, BAEEE
S B, AT T LS E T, WREAEFEIATLN . S RESEIESRE ST
Wz e Ll g Sy Fee LB MY R PEE th BT R A TS AL, R AR 2 R 2k 75 R B
MRBHAER . BT AAFAEARNTERFIZT R, —DIAER B M i e KA im0

A
2 EEAN
e

4.8 BR3Py H S 2 BO I LA Ui B
AN B ONAR AR A 5 B R A IR B R, AR 5 T 7 73 L ¥ A S i )
ZRIMER

4.9 REBAEBAN EESRHE NBEE ST #EEE K3
T

§5 IEEARSE

51 REPHNEESITENEATEHEILEY

AR, P B BT B A PR A AR AR G TR R T, PRI T GEFR SRS Eik)
HE G, FLE R KE, AMFAEBRERSMIREA AN KT8, e PR st E
T REEFE AR X5

N

52 FEEANRENANSZERRBERNTE. FETHE. FEIEEE LU

A, ARENZRE A GE . e F. FTTEDUCRHEAA SE, JAIE G K3

EHETHE . eI BT TIANRN R, WA G IR BHE kAT 1,
I T W AR b 52 T 3752 R Sl MBS B, R R B 6 BN B R e B A AR 2 i
117,

A HIA AR B R SE A 23 B

53 EANSERREFTMFERENENRL. EHMEBRRERL
FEENERHEE 7RG PRI SRR ERIL. MIESRCEOL. WS aithkds . /A
FIREFNE, RERZARAFEERICE. R FVERRNR B RN

16014t 5757



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

§6 Itk

K IE PR F(2017)5 20426 5
[ 28 FPIE AR TE S5 A 7 28 5 R GRIR BOIE F5 2 5 4 A A B S iy R N -
FRATEE T T B 28 o AR UE SR A 7132 55 B G F H50E 5 $5 E B 4(LL R Bk [ 2 il 424
IEFF AR ETF) IV 5542, A4E 2016 45 12 H 31 HMBE = 6fiiR. 2016 427 A 26 HEE& &
RUH)Z 2016 4F 12 A 31 H LR f R A AT #0000 (G 415 8) A8 8 2 LA 5 A .

6.1 BHEEX WM SRR TUE
G 1 A0 2N BRIV 55 R e R 28 FPHE 4R IE YR A 7] ETF MR GE B AERESEHAR A
FHEM ST XFP T

el

(3% A Al 2 - IR Hp [ERIE 23 M B 2 A (B RIAR R ERE I 7)o EE R R
b B e (VAT TRk i 6 3 <l ip 27" R A IO SR LRE 2 SOV R 2k AT SR 55 4R A i i W 554K, IR A
FLSZHLON FO S

Q)i SRATANLEY 0 B P B R, DA IV 25 R R ANAF £ H - SR B R R 3 BN R R

6.2 VEM & THTI 3T AE

FATHI SR RAEPAT 8 vF TAR R SEAE bW 55 4R R A R T W BRATTH% M A [ 2 o i o
THAEN I RLE AT 1 8 T A A B 2 v O e T 1 D 2SR BA T~y b A 2 TH I HR L 7
W, THRIASAAT B T AR DU IV 55 30 388 75 AN AR BRI I 5 B ORALE

B TE AR R SER vERE Y, DAIREA R 55 40 R e BN 5 1) o VIR o SR K o TR P X
PRAVEM VI I, A4 - SR R B R 5 B W 55 30 R R B KU (VP Ail . AEHEAT KU
PEAGI S FEME2 TH I R85 W 5 IR G AT SR SRR R A AR 2] BTG s i iR, B
X A B P A O AR R e T TR AR VR B Z 28 ) 2 v BOR A A PR A
DT A BN, DLEPO I S5 S AR SR

FAVE, BAVBRB S THESE 27870 &1, AR TR IRt 1 3Lt

1704k 570



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

6.3 HitE I

ATNA, FIRE SR UEAFRIES A 7 ETF [0 53R LEFTH B K7 4% B Al 23 Tk A 7e
IVF 55 3 HEE H BT s I o R M 4 o o IR RS b lh 4 R A 17 DR B eV A B 7 Ml S 25 1
G, o~ foRBET EZRAPHE A fRIESF A R ETF2016 48 12 A 31 HIW 4R 5LEL K& 2016 47 F 26 H
GEE A AR H)E 2016 4F 12 A 31 HIEWEI L E AR A S5 E s B .

7.1 B HURER

HARRIE PR TR 55 CReR i & 10

TR 202 5

§7 FERMFHRE

T EM: ERPIUEEARIES 2 7 5 R AIR BOE = S i 2 &

WEHIEH: 20164F 12 H 31 H

oV £
EHEE %

HeaKIE O 11 #

201743 A 24 H

Bhr: AR
IR
= MES
2016 £ 12 A 31 H

7O
BT 7.4.7.1 1,733,791.23
SRR 1,049,902.02
17 ORAE 42 180,287.37
AL 5y 1 4 Rl 7= 7.4.7.2 145,355,667.49
Horr: RSB 145,355,667.49

B

i 5B

PSRRI SR $E
T A 4 % = 7.4.7.3

218714k 571



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

TN AL < 7

7.4.7.4

JSSCHE S i SRk

A B

7.4.7.5

1,044.52

2 A

JSZHACHR

I HE PR B 5L

Hoph 5t

7.4.7.6

Bt

148,320,692.63

ilvvil)E ek

MHES

AHIR

2016 %12 A 31 H

3

i fiit:

psi

He ot
H mA

e 4]

A2 Gy Pk < b £

(e et ik i

7.4.7.3

S H [ 0 < i % 77 K

JS2A UE S 17 S5 K

948,987.31

ISZRY A EIEN

IV RESEPNE LU

62,320.04

AT B 2

12,464.03

A4 65 1R 55 9%

A2 5 9 H

7.4.7.7

288,781.72

AT

JSZ A 4 2

IS 3

I HE BT 1 £

Fott g5

7.4.7.8

454,015.06

il e=nry

1,766,568.16

IR g & E

pele =5

7.4.7.9

142,291,482.00




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

¥ N alb 7.4.7.10 4.262,642.47
A ENE ST 146,554,124.47
SRFFTA E N BT 148,320,692.63

VE: 1 REHIEH 2016 £ 12 A 31 H, EZES ETF B4 4114 1.0300 76, EZRUFS: ETF 1)

F 50 A 551 142,291,482.00 1 o

2. AW SR I S BR g 3R]l 2016 4E 7 A 26 HGRE & FRIAERH)E 2016 4 12 H 31 He.

7.2 FliER

SR ERPIEETIESR A 7 58 5 BT TR BOE S 55 2

A 2016 £ 7 H 26 H GE&&FARKH) £ 2016412 H 31 H

Hfr: NRMJT
F:S ]
miH ftES | 2016 457 H 26 H GE&AFAEME) % 2016
F12 431 H

— WA 14,358,912.08
LA BN 102,975.70
Horre A7OR RN 7.4.7.11 102,975.70
e ISUON )

PP SCRFIE SR FILEWSON )
DN T N -

R IESUION )
28BS (52K DL 31D 23,717,612.91
Horr RSB 7.4.7.12 21,574,220.59
e )

ez ra il & 7.4.7.13 -

B SCRAIE % BT U 2 )

b B BT A )

T TR 7.4.7.14 _

JEAI R 7.4.7.15 2,143,392.32
BARMEERI L (FIRLLT | 7.4.7.16 -10,474,939.15

20

=il

~

It 5770



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

eI

45 (B R LA — 541D

S AR (LS50 7.4.7.17 1,013,262.62
W: = %H 2,230,829.12
1. BB AR 486,732.36
2. fEEN 97,346.44

3. RSP

4. X5 %H 7.4.7.18 1,282,762.36
5. FIESZH
Horre Sz R4 Rl P S Y

6. At 7.4.7.19 363,987.96
=, FEEH (THREBU-SIE

12,128,082.96
5))
W TSRS
. #FE (F5H-"SEF)D 12,128,082.96

7.3 FiBENE (E&RE) THE
B A X N £ P e T o 1= BT 15 s /N R BA LA o G 1= B G = 2 S i e S
A EHA: 2016 27 H 26 H (EEEFRAEMH) £ 2016 412 H 31 H

Bpr: NRMC
A
TiH 2016 7 A 26 H (ZEE£EFRAERKH) 2016 F 12 A 31 H

SRS A4 EF)HE B ENEE T
—. WIVIFT A A B (R

429.291,482.00 - 429.291,482.00
EAEEIED)
—. AWK EES L
HI2 e EL N OR - 12,128,082.96 12,128,082.96
WA
=. KWEREEHEH S

-287,000,000.00 -7,865,440.49 -294,865,440.49
PR RS 1 E AR B B

2104k 5770



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

CHg fEL IR /D L 5 31

F)

Horpe 154 K 757,000,000.00 66,849,233.74 823,849,233.74
2. FE 4 e (Bl 3k -1,044,000,000.00 -74,714,674.23 -1,118,714,674.23

VO A J 1 3 4 4 AR

A N5 ECFE = AR

S EAD) R
BLer 53151

i WK B M e (G
EIHED

142,291,482.00 4,262,642.47 146,554,124.47

TR B D 55 1 R A LR 70
ARETHRS F5) N 7.1 %8 7.4, MEREH TFH 15T AFE:

HEEHANTIA: AEE, EESHTERTIA: BRE, SiiaasN. 7E

7.4 REME
7.4.1 EEFEAFR

I & HUE 42 FRIE S5 A 7] 38 5 B TP T8GR HOIE S 35058 Jk < (LA T (AR [ 28t E 2 FRE S 3 5] ETF”)
2 rp [ERIE S B PR o (BA R faffreerp EE B 2 IR VF AT [2016]729 5 (O THE T B2 ik 445
UES 2 538 5 BUFGRAR HOE S5 BBt B Sy M (03t 52 A%, Ih B ZR I S8 F A IR A FK IR (g
N EFEFNEUEZF 438 55 5 ik A (E 2 PR 1R IR S A 7 22 5 B IB AR R 1R B R e R & 5 A
FBTATFHLE . ARIEE TR G RPN TE 4, MRS, §RESLSFENBRE NG
SRS ILFEE NIRRT 429,290,842.00 Jo(& S MEETIE), W2 WA th R 22 THIT 9555 B (e ik
A K TE RIS T (2016) 5 920 S I TG T UAKIE. L EIE &%, (EZRPIE4eH
IEHA R SRR BOE SRR SIS A ) T 2016 427 A 26 HIESEM, HEEEFAX
AR 5 0 LSV B 429,291,482.00 3 e A, He Al B G A 24T & 640.00 3y 8il. Ak
SHEGEHEANNERESEHARAR, BEeEE AN Jyrh E @ BARAT B A A PR A =/ (LA A fReh
[ B ARAT). & RIIERAS S AT (BUR IR 2R FIEEEF[2016]58 196 5 3 HAZFRIR, Ak
&F 2016 4 8 H 8 HYE LZHTHREAS S

R (bt NIRRT ENESF B i) M (EZR PR 2R UESR o 7 38 5 BTG IR S0 77 4%

322014k 577



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

WREHEEF) WARNE, AEETERR AR EUR o B S . N E e
FH AR, ARG BB T AR TR RO BB AE MR M AR S A 2 FEIE e v b T
M) Gir(EEEG. e, T2, BB BEEei . THR6UFE). i
I BEPSCRAIESR « ARAT AR AR S B R 2R A BGIE A S VE B sl I M 2 Fo v 2 g it
P FLAt <5 ik T L ((EL AT A o [ M 2 A SR RE ) o S S P8 s D18 80 BT RO 8 30 13 9 P ) 9% 77
EEBIAMR T AR B S B 57 (1 80% HAMVIR T 2= B B8 ™ 1B 1K) 90%,  PRIVEAEZ AL 52 110 52 KR 1 F) 175
FERRAN . ARG S A HE bR R B0 e &, R FIE A FRIE SR 2 m] FE B0 i R

AW SRR AR G e E BN E B S EHAIRAF T 2017 48 3 7 24 HbHEER

[

7.4.2 SRR G AL

AR BE G I W 55 4R 3R 4% BRI B - 2006 4F 2 H 15 H L LA BATRATA () €Al 2 T — S A i
TUP) T EL A S DU B AR S (DA R ARl St e )y b IR IS Sl () IS4 283 4
15 B8 XBRL BAREE 3 5<4F FEAR S A4 FEAR > ) i EIE R4 5 5L G lb P2 (LA R TR <o [ I
Gl MAT Y GEF I B S ST LSR5 (ERFUESTHESR A 728 5 AT R 4L
IF ARSI &4 ) FITE SRR IE 7.4.4 FTAR A BRE IR 25 of [ 3 Sl 4 2 A 0 2%
W Je oV A e G AT b S 55 B VR b«

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

AH4 2016 47 H 26 HEEE A FAME)E 2016 45 12 A 31 H IR 5540 E /& Al 21t
AR, s, e S 1AL G 2016 4F 12 F 31 HAEM S5 IRELEL L2 2016 4E 7 H 26 H(FE
SEFAERH)E 2016 45 12 A 31 HIEHE 28 SRR S5 E RS0 5 A K5 B

7.4.4 EESTBERM&THET
744N THEE

RIEGLTHERE AP 1A 1 Hl2E 12 A 31 Hibo AHA 5543 0 SE brdm fl A [5]  2016 4F 7
H 26 HEEE &AM H)E 2016 4F 12 A 31 HikwE.

7.4.4.2 LKA T
RIS R AL A NR .

7.4.43 SRMBEF=FERAMK SR



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

()& Rl 7= (1) 43 95

SRLTE P THIATIAR 2020y LA et B T B RS T N 4 46 (M S mb ot 7= . RGR I
A R G Rl T R R R . SRR R R T AL G R R IR R A
BeJJo ANFEGITC SR = 3 FO T g B Sl 0t 7 MR B

AHE G H AT AR 5 H M FA BER BB 70 309 B Se i v B H AR S vh N 24 J1 40 25 10 ek B2

7o DA SRt E v B ARSI T N 24 3340 B (10 g B 7 AR B R T BLA S Mk e R R SR

A e AT P A < R B 7 0 SO MSGRI, B HRAT A7 R A S SIS I 5 o 2 AL I

FEARAEVE RT3 h BOA b« I SC < A0 5 B mT e 8 RO AR AT 2R e it

()Rl 5 ) 702K
SR THIREHIAR 22308 Bl et E & B ARSI TR N 24 45 a8 10 <t 0 5 1 e A <z
fifit. A% HTE L&A RN LA RO EHE BRSNS el A%E

A B FL A < 07 5 B3 A A8 SR AT R A

7.4.4.4 SEBETMERM ARG, BEITEMNZ LGN

SR TR AT AR S O SR TR A RN I, %A RMEAE B BRI .
PAO foti i v AR T N S R e i Bl 517, IS I A AR AR 9GS2 53 ST N 200 a s %
TR R P A S AR E H B R KBRS H WL H AR, SR o N H o RYSGR
T At <5 i 7 £33 (19 AH 52 5 B PV AHTAE I A 0

b8 DN/ (VA (E R el S Ot W/NE=P S [ Tt s Ty ALY/ 11 = = 2 v N [
o SRl T, IR A OB BT IR SR TH R X T BIGRITUR A <5 Rl 07 BRI SRR M 23, DA

ARIUA AT J5 ST

BRRTE R AP ), TR ERIN: (1) WCBGZ Rl B I Y S [FRCR & L
(2) ZEmB T O, HARE SR Gl B B B T LF BT (0 KU AR I #3225 e N7 5 3503 (3)
AT RS, BIRA S G BRI F R A TR B b B P AT AL T L A 1 XRS5 P

(ESETRFE T R e ot = i o

3 24714k 5770



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

2 R T RTINSO A R 7 DA MERRIN,  ZIERIAZ B R B LSS DR . 2
IERAAFR 7 B TR B 5 SO B 2 TR Z2 800, TR A 2 e .

7.4.4.5 SRR R 00 5 A4 18R U
ARSI G A A BSEBCR A2 A0 T TR B 52 2 Fo B AT A5 1 -

(DAFAEIE R T 372 10 ez it T BAZ HANE H T 5 B ks i &~ e Es (SEH JEAC S, (HEdk
5 H R 2 GrA BiR R R H R AL HAE SR RAT WU R R A S WIE SR A% (K K AF 10, 2 B0 o)
H T 3758 S ks i 5E 2~ e fEL

QFAETRER T i) b T, il H e se o HEdl se o H IR @it R R A T R, 2%
SRACIHLBE S A EAT T 0 S LR AL S R 3R, IR B IRl 52 2 T i AT 5 24 ST AN MEL

Q) H & TR, RT3 2 5 ¥ 5w R B AE 13 SE bR ag 5 O i S Aoy
FEEE M EROR B E A UM E . MEBREREZE BB IR B IR S 0357 Sal T Tinsg
Gy AE IO S SR SET A R A A g Bt TR BT e . Bl E ST BNEMUIAUE
RS SRS EBORN, RTR G AR TIAZH, A 5 AR G E M R 2.

7.4.4.6 SR B R A 00 3 PO AH

AR B A I B3 AR E I SRR A Oy e B A e 7 . A SR 1) BATIRE DA Wt
2 E BUR HAZAIE € BCRIBLAE & AT HAT s L 2) 225 U5 HE & 1 e ST, il 5 Gt i
AR A B B R AR

7.4.4.7 LW HESE
SEUSCHE G X AN AT F G A AT T S A () B A N B R 25 P e 0 A 0 IS IO A . T Y
IE [a] 5] 2 Fr SR 42 AR 50 0 Sl 1 3 4 R A H B 3 48 [ml A HAAL

7.4.4.8 WEFHES



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

P AL B ORI HE S AR SEIFAES . CSeB-T-HE S48 7 F I UM [B1 5L S i, H
Ve BB [ i T L 5 P 4 R R 20T ) S B o R R LB S A R S HE AR AE
PRy S (o) 5 < (S D0 [ i 5 (14 R R S B e o 2 < v LU A9 T B AR < 00
1 o T < e WA H RIS Bl A, JF IR B AR 73 BRI /(R 5 350).

7.4.4.9 WN/ERK)KIBARTE
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
BBt .

B

PO fe i B HL AR S TH N 2 J451 2 X <k B3 7 48 5 A 100 8 (0 22 SR UHE AR B AN 2 e
B, TAER, HABE K SYIEHHIN R 8 0 E S OB, Hrh e A b
EAR B 2 45 e 1) 28 Fe A (B R VT 223 A

SSC R IUAE REAT ST B A AR N2 SRR M RGETHEL, SERRRI A S BLER 22 5 U 4%
IERS AP

7.4.4.10 FEHMWHFANTE
AN FE G PR TN AR RN FE 3 2 E 98 FH IR o5 1) 42038 4 & [A) 20 58 10 2 R AN 557 9232 H A .

H A <= 07 AR R AT ST A A (R B S SEBR R AETH B, SERRRIRE S BEGEZE R BUMY
3% B2 AT 5

7.4.4.11 HEE R 7 BUBUR

T—RE S MR RSN . AESWE USRS, ERGEEITINH, S EEK
BRI AR (PR AR Rk B 1% Lh i, FE S H A nT HEATUR AR A0 C o I35 20 i 5 e 4 i 1 K
AT ARG AR (M Fa B R AR K, AR SR A A LA TR ANZ 3 5 BUA BT, W /s A v
B A B i 1) 4 0 BB T TR A

25 A B e T 2L BRI AN IT A B B e e

26714k 5770



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

Z7H

W

& A5 FOFE Wi T2 LL BRI AT B A i e th

7.4.4.12 SR
AFEG DA BB GE R . B FHESR . BRI B NIRRT E L8 03, DAZE 4y BB N FE R
EWE UL TR S . BB SRR AT S N R I 2 R HI A ARG 2 (1) %L ER

BERBAE HR IR AN s R AT (2) AN 10 68 PN BE G 52 VP U i 2L R 70 R 2275 ok
Ry DLRE R ECE SR PP IS (3) ARG REN IS I RER 7 W 55 IR0 . 228 RN

GURBHHR LR MBBARENLE WA MONLTRE, IR 2 &0, W
BIH—ABE S

ARG HBTUL R B RIElE, ARG HE .

7.4.4.13 HMMEEKSHBORMSTHE T
AR A 32 < 10 At B B DU AN o [ B 2 SR VP IR 2 AT WA B S S5 4R A, AR B ff i DT SR B 52
BRI 2> Fe O (R SR A IO A BT i S ok B e n T

XFUEZRAS o B BT SR, 3 BB KT I 452 R 5 5 AN A (L A5 K A I 152 5 AN i R

NG, AHE AR EHIE M 2 A 77 [2008]38 5 (SR T HE— B IVEE SR R B A S A DL S 4R B R
WY, ARHE ARG R O T R AT P RN AMAC) B G AT ML SEAG (E Fa i@ an ) 3R pE i Fa Hoi as
RAE M EHBOR AT A

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

7.4.52 STHETHEE KB
ARHE ARG IR KA A TR

7.4.5.3 EHEEIER UL
AT S AR AR W R TN I I S A T IR

7.4.6 BiTR



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

AR WA B« [ 530 45 e R B [2008]1 5 (O T A b 4558 4 A0 A BOR 1 38 ) W B [2012]85
T CRT S BT 2w R Z0R) 22 A N T A R BURAT SC I S @ &) A [2015]101 5 (KT
BT SR ZE A N AR BB A O [ R ) W B[2016]36 5 (& T AT HEF E LA
CAEREE RO A B ST M BE[2016146 5 (O THE— 20 B HA A2 T HETF & 5ok Al L AT R B 1Y
WA WFL[2016]70 5 (TG R [RIML A R 45 19 (BB (KA 7Rl ) B AR SC 0 Bk
FISESS B, EEBIGIRATT

(DXTIEZF A Bt 0 5 BN Az 6 < S BESR AR AR RN S A4 (50

()% g MAEZR T3 R BT HOUON B4 S BRI ZE AN, RIS, AR b At
BN, BFAEYC AL TS L -

Q)X M BT AR RS BRI, FEBOWERAE 1 DA BLAGE 1A, B 2R
PTG AU NN BITAS A FEBCYIBRAE 1 A BLEE TG 1)K, B IRd% 50%TH AN ANBLT
3 FRROUIRGEE 18, B RN AR XEEFAER BT A F RER, e 5K
BB AN, HIE ERUE TR, RRI [A] B AR AR R T, AR RTIS RI R . LA
NERELETIAZ 50%TH AMABUITASA. LIRSS & H 20% M08 R HEDN AN

(42 32 LR A% 0.1% B RGN ER A 5 BAERt, SRR ANIEUSBEER AZ 5 ENE R -

7.4.7 EEMSIHRERIE K13

7.4.7.1 BATHERK

A ANRMG
ARHAEK
IiH
2016 4 12 A 31 H

TR 1,733,791.23
& WA R
HAth A7 3%
&1t 1,733,791.23




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

7.4.72 X RSB

Hfr: KRG
AR
A 2016 4F 12 A 31 H
A VIR N EAE)

B 155,830,606.64 145,355,667.49 -10,474,939.15
e B - T
HEY

LG
i | BT

At
B SCRFUE SR
B4
FHoAth

ait 155,830,606.64 145,355,667.49 -10,474,939.15

7.4.7.3 HTAEESBE /S5

AFE GAIRE IR AR TG AT AL R B/ f1 it

7.4.7.4 ENRE SR

7.4.7.4.1 ZFIENEESRB AR K
AT G WIRARFFA RN R ESRE™ .

7.4.7.4.2 JIR LM EIEAL 5 BB K635
ANFE G AR AR R A S 23 m] W 52 5 vh AR 51 5%

7.4.7.5 MIF]E

Bfz: NRMIT

i H

AHAR
2016 412 A 31 H

52T S A7 R R

427.51

29T 3 57




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

R BIAOR
R AR 89.21
45 54 R 22750
R L
SR SR,
R R

R £ LR 2
st

&1t 1,044.52

7.4.7.6 HAMEEF=
AN FE AR A5 R A R AR B 7 A2

7.4.7.7 BRI B %A

Bpr: NRMt
AHHAR
T H
2016 4 12 A 31 H
55 BT 3 NAT 28 2 9 288,781.72
ERAT (B T 37 AT A 5 2%
&1t 288,781.72
7.4.7.8 HAh 5
Bpr: NRMC
AR
TiH
2016 4£ 12 A 31 H
A 5 5 A8 2 FR TR IE &
AT TE [] 7%
Thi$e 2% H 60,000.00)
FaE Al 7 50,000.00)
AT B AR 299.484.76,
AR B 44,530.30)
P 454,015.06




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

7.4.7.9 LiESE
SHs: ANRMo
el
A 2016 7 H 26 H (GE&EFARH) 2016 412 H 31 H
B () UK T <65 0
FeaFESH 429,291,482.00 429,291,482.00
N 757,000,000.00 757,000,000.00

KL (Ll BHE))

-1,044,000,000.00

-1,044,000,000.00

AR

142,291,482.00

142,291,482.00

7.4.7.10 RABEHE

B ARG
miH CLSEILER 43 RELILH 5 KA BEANEE T
BEeGFERH - - -
AHF 22,603,022.11 -10,474,939.15 12,128,082.96
A B ey BAE T 7R AR
-5,255,851.07 -2,609,589.42 -7,865,440.49
BHEL
Horpre B4 HIEK 57,760,663.63 9,088,570.11 66,849,233.74
eSS 4EIE Y -63,016,514.70 -11,698,159.53 -74,714,674.23
S EL 53 B - - -
AR 17,347,171.04 -13,084,528.57 4,262,642.47
7.4.7.11 FZFFBBA
Hhr: ARG
ENH
miH
2016 47 H 26 H k&G FEAH) %2016 4F 12 H 31 H
IEEEYES RSN PN 92,839.72
& JAE R BN -
HA AR BN -
R SRR ISY TN 9,369.12




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

HoAh 766.86
it 102,975.70
7.4.7.12 BREBRHEWS
7.4.7.12.1 BREBBEWERINE AR
A ANRMG
A
IiH 2016 %7 A 26 H GE&AFAERH) £ 2016 4 12 H 31
H
5 SR N A —— RS EE M RON 9,560,535.88
JI% L5 B WAL s —— T [B] = N 12,013,684.71
s ST A —— FR W ZE RN -
&1t 21,574,220.59
7.4.7.12.2 BREHFWHE —TEREZMIIAN
A ANRMG
A3
i H 2016 4F 7 H 26 H (GE&EFAERH) %2 2016 4F 12 H 31
H
SE A S AT 358,084,612.53
Tol: S I B RRAS S 0 348,524,076.65
SESE SR EZAM RN 9,560,535.88
7.4.7.12.3 BEHRERE —BRZHIRA
Az ANRMG
A

T3 H

2016 £ 7 A 26 H (E&EEFAEMH) 22016 4F 12 A 31

H

B ] 35 < UG A A

1,118,714,674.23

Pk I SRR Bl R

328,923,829.23

Pl B ] SR AR e

777,777,160.29

B el ZZ A YN

12,013,684.71

7.4.7.13 FRFBF W

7.4.7.13.1 FRBFBRFRE —FLZGHFZEMUBAN

AT AR W TR R BT o

7.4.7.13.2 =X RHEFREW R

ARSI AR IR T B 7 SCRFIE T3 $5 Bt

7.4.7.14 fiAE T Rk




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

ARHE AR ITEAT A TR IRaT .

7.4.7.15 A

Bfr: NRMIT
. A
20165E7 H26 H (& RARH) 220165£12H31H
JIE SRR 7 A P IR UAL 2,143,392.32
B B A I A
it 2,143,392.32
7.4.7.16 A RN EES)B
Bfr: NRMIT
I H 448K $%
20165E7 H26H (FgaRARH) £20164:12H31H
1.2 5 Ve Rl 3 7 -10,474,939.15
— BRI -10,474,939.15
iR Bt
P RIS IR
——HAth
2ATAETA
— B %
3. Atk
a3t -10,474,939.15

7.4.7.17 AN
Ffr. NRM

AHA
20165E7H26H (REE&AFAENH) 2£20164£12H31H

i H

Bk [m] BRI




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

ETF &5 906,928.35
A 106,334.27
&1t 1,013,262.62
7.4.7.18 X5 % H
A ANRMG
A
TiH
20165E7H26H (REEAFANH) £20165£12H31H
5 iinAl 5 1,282,762.36
ERAT R T 37238 % % H
it 1,282,762.36
7.4.7.19 HAh%EH
AL ANRMG
A
TiH
20165E7H26H (L& AFAERH) £201654£12H31H

Hi % H 60,000.00
{5 B #E 3 180,000.00
iR 55,000.00
HRATIC R %7 H 3,033.38
PAURE 400.00
Fasfd 7% 65,554.58
&1t 363,987.96

V= TR EUE ] 2 09 SO BRI O I R (bR R FE SO/ T A B, % — H R B 1HE 1 0.03%
MISE ST, B H Rt %50, FRrR SOl i S O BROV B R (AR TR AR T

50,000 JG.

7.4.8 BEEH. ReAfREEEHUH

7.4.8.1 BAE B

RGO, A IF AR 187 H I

7.4.8.2 BEAFREEEN
B BB R T 2016 4E 12 A 21 HAAG (T 86 4wl b ™= I R 20 4 Bh IR 25 25 38

3 34714k 5770



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

ERBORAYIERD (MFL[2016]140 5), BERBUE - i s i R oA A s E R NBAT . BLBRE ™
i BEENOVIRER BN, B 2016 5 A 1 HiE#HAT.

MRAE B KBS SR T 2017 4F 1 7 6 HUAG #7847 i B BLBURAT 5 ) R b
FEIEHD) WBL[201712 5), 2017 4E 7 F 1 HEE)LUR, BUE 7 ke & fe B ok A I ER N BT N,
PABEAE P BN S (ERE N BN, 2 BEIAT L 2 SN (BB o 0 B4 7= i E 2017 4E 7 H 1 Hiilig
LR R A MR ERBNBAT N, REGIEERK, AHMY; QO ERR, COBRBINTE
7 i B BN CLJE H A (G (R BB h R 5858 7 s T IR R AR SR AE B NI AT D (R L ARk
WOE i, 55 8 R AT E o« R BB AN Ik A A AR I S5 R AR e H A
5 IRBUAN 2 SR TC 2 o

il

7.4.9 REKT KRR

SR EZY S H5AREEM KA
AR S H A R A A BTN EEHENM
HH ] HL W 55 FR ) RS AR
= KA F4E ] (Assicurazioni Generali S.p.A.) REEHANRIIAR
ERTET - EHARA A REE AR A F
AR R A IR T A A e N UNCIE T i
Hh R BT B A PR 2 ) (v R ALARAT ) EEREN. EEHENM
E R AR R E A R A A ESEMANNER T AF
BT R B T A A R A =) (B 3 Z20) EEHENM ., 2 BB A F

T IR IRERAS B PILE IR Mk S5 VG 9 4% — R M 2 T 5L

7.4.10 AW E B K LEF BRI FIRBE A 5
7.4.10.1 B RBETRZ B A THITHNR B
AREE S ARG W ARIE L RS AT

7.4.10.2 SRERITIREM
7.4.10.2.1 EEEHH

Bpr: NRMG
AHA
TiH
201645E7H26H (REE&AFAENH) 2£20164£12H31H
AR AR I FE G NS AT A B3R 486,732.36




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

Horbre STATES BN K% 2 i 9
TE: SOATHES A HR N [ e 0 4 2 B A ) 10 A BN AR I 42 BT — H R 4 W8 7= 14+ 0.50% [0 4 2
iR, EHRIEGA AR, 3. HirsEARA:
HE AR = BT — H R 5™ 3HE X 0.50% / B REL.

7.4.10.2.2 HESHEER

Hpr: ANRMG
A
IiH
201645E7H26H (REE&AFAENH) 2£20164£12H31H
AR AR I FE G N ST AT 3R 97,346.44

Vi SORHEEATE A B R RAT T 2% Al — H2E & 571 HE 0.10%E TR it B H
FitBRHA IR, %A Kt a8
HIEE 2 =il — H A8 E 0.10% / 4 RE.

7.4.10.3 5 RERT5 #EATRAT 1A FL i 5 M5 55 (4 [EI ) A2 5
ARHE AR IR 5 R AT ARAT B R I 1 G G Rl) 525 .

7.4.10.4 FRETTHBE AR S KHIL
741041 REFARSEBEANZHEERERAFEENHER

AT G AR WA A TN AE T [ A B B B AR B B O

7.4.10.4.2 WEHRBRESEENZSMOEARRERTT B R A RS HFH R
ARG AR A R AR B B 4 BN A ORIy 48 R AR B 4 (R 5 0L

7.4.10.5 BISRERTTRE BORAT 7R SRR AR 2317 AL B0 B

B NRMIT
A
RERTT 4R 20167 H26H (S RARE) 220164F12531H
AR AR EFERFSTION
o [ B ARAT 1,733,791.23 92,839.72

e ARFEG AT SR A b E R BT RE, I BT RN A R, E
AL ER R R

=il

336714k 5700



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

7.4.10.6 AESERHHAS 5K RHIERKIE R
AN G A T IR G A R IB 5 W S AR (RS

7.4.10.7 FHAthSCBRAT 5 2 T B
T 2016 4F 12 A 31 H, AKIHEEFAH BT ERER AN A BR A 7 (523 25 PN B AR A E
BRI AT A EE I 823,497 I, G EMA N N 5,146,856.25 76, L4 %P 18 1 EL

B4 3.51%

7.4.11 F)ESEEDR
AL G AR 1 HA R BEAT I A

7.4.12 HIR (2016 5 12 A 31 H) AESHFHKRIEZRIES:
7.4.12.1 BHARHTR A8 KRS T TR 56 KTE Z R IESS
SHEAL: ARt

7.4.12.1.1 ZIRUFHE0]: IR

Mt
. . . B ‘ IR R
s | e 58] AR 4 N | R (BECR ‘ ‘
‘ ‘ FSA it 18 &VE
1 2Rk | IANEH| @H PR s | ERA (B2 IR)
pe¥ i S
Y
00284 | 4% | 2016-1 | 2017-0 | W 6.55 655 1,814. | 11,881 | 11,881
0 i &y 2-29 1-10 B ' ' 00 .70 .70
60137 | HJE | 2016-1 | 2017-0 | W 4,00 4,00 19,123 | 76,492 | 76,492
5 F% 2-20 1-03 Eodive ' ' .00 .00 .00
60303 | fE3r | 2016-1 | 2017-0 | WTF 1,628. | 9.458. | 9,458.
e 5.81 5.81 -
2 iz 2-27 1-05 B 00 68 68
60303 | | 2016-1 | 2017-0 | T 1,378. | 14,386 | 14,386
e - 10.44 | 10.44 B}
5 R 2-27 1-05 BT 00 32 32
60318 | 4EIE | 2016-1 | 2017-0 | WF 537 537 1,874. | 10,063 | 10,063
6 HiAk 2-26 1-03 B ' ' 00 38 38
60322 | HHE | 2016-1 | 2017-0 | WF 13,479 | 13,479
23.16 | 23.16 | 582.00 -
8 BT 2-28 1-06 B 12 12
60326 | K | 2016-1 | 2017-0 | M e | 1263 1,406. | 20,569 | 20,569
6 &4 2-30 1-10 % ' ' 00 78 78
60368 | Hi Xk | 2016-1 | 2017-0 | W 747 747 4818. | 37917 | 37,917
9 SRS, 2-30 1-10 % ' ' 00 .66 .66
60387 P | 2016-1 | 2017-0 | % 1,971. | 41,982 | 41,982
A i 2130 | 21.30 ’ ’ ’ -
7 i 2-29 1-09 BT 00 30 30




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

30058 | EEE | 2016-1 | 2017-0 | WTF 930 930 1,006. | 9,355.| 9,355.

6 M 2-26 1-04 % ' ' 00 80 80

30059 | J3E | 2016-1 | 2017-0 | T 2,397. | 7,358.| 7.358.
3.07 3.07

1 L= 2-30 1-10 B 00 79 79

7.4.12.2 IRFE I E R EBERIEZ RRE
SERA: NETT

=1
MEEE | MREE | 1SR | AR | RAN | B | T B HAR AR .
S
RS | A | HE | EE (AR | BB | & (CRAL: )| AR | AR
Py
00016 #12016-12 2017-0
Eﬁﬁ . EXE 6.25 6.29| 823,497.00| 5,545,391.41|5,146,856.25-
6 YR 21 T 1-26
00075 |[E#IE2016-12 2017-0
.{i,l EXs 6.97 6.27] 393,000.00| 2,980,243.872,739,210.00-
0 % -15 T 1-20

7.4.12.3 BRI IEE AR 5 P AE NI 557
7.4.12.3.1 HRATIEI T35 SR 1E BIW
A FE G AR A AR T ARAT IR T 3% 65055 1E [0 I b AR A A 1 6 5

7.4.12.3.2 X5 i MsF 1ER
A I G AR A HAR TE A 5 T 3% 1555 1E 181 A A A4 i i 5

7.4.13 &RT B8R EE

7.4.13.1 KRS BRSO 41 4R e

REEGRIGBONIES, BRREIIESIESR A R85, BA AR B R 1 I i A
AR AR RFAE, 8 TIE SRR BT R v A B i« MR O Pl o AR 4 LUK IO 48 U 1%
B AR A T BRI R ABS R E AT R, WP ARIERA AR, s
(Y80 3 M 2L P B AR A S < P SR AR AL 5 O S, EAT e B AR B e . TR RAE R
A RO T D)L AR b £ H 0 A7 e S AL F) AR Sl T A AR L o (ELTE DRLRE B R L (i 3l
AR SETIEAG LR AR SRS, S48 K FE RO AR I LAt & 3R 7 AT IE 4B AR,
SR B R R O 8 5 5 PR R 2 1) B Mo

AESIREGEHMAF TR GRS, KBS RRIFEN R TS, #HFEER

%

3 38T 5711



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

On ) B DA B R R AR B . PP SRR R U S I, AR ] 28 i B T B B 2 A
4, A E HHEE R D & RS B JEAE B I, ARV SRR E I, —ZMb S5 EE T 5T
B B M55 U RS %, o 7 BAR 0 XURG BT i KU B ARSI I i 1 5T, AL P il
FFE WSS, IRFETERINER B . BB BRAE S & RS 55 XU S0 (1 2,
72 1A A W) TR RS B PR DA 2 i iy 8 W) URER O o XU 7 B AR MG A% M 2 8T 20 ) et ) e e
MBI, IEAER. . #it. FREESET LW AR,

A <5 0 2 < BN K T < T R g DU B TV T R R R A R R BT AR 5 T A
DA PRSP A (AT BEBR R o MREE 70 M7 I A B HE A, T DR 43 % 1A 7™ B A2 JSE T L IR ] S XU 43
RIIBEE o A E B AT B LR, ARIEAS I BBt H bR, 255 SE G 07 ria Y ek T RLURF Ak
R E S AR R B, HE IR, B KSR R R FE AR B A RE L, S T
FEHNS 5Pl AR HEAT MBS AR EAIPRAY, R A NI R SR, g KRS ) T A S ) Y B A

7.4.13.2 SR

15 A R R S AERC 5 I R P RZE 50 TR BAT B L 5TE, B B & TR BHIE S 2 RAT A H
WL, LA BIIA RS, 5O E VBRI AR A AR

AR HE G 1) R 4 B NAE S 5 WK 58 5y 3 T SRR HEAT T 7843 (VP Al o A BE S HOHRAT A7 37
JBE A S AR AT h E B VARAT,  5IZARAT AR R 015 F R AN B K . AT 128 5 BTt AT 11
A2 5 B VA v IR 257 B0 46 S0 BR 5 AR W) 58 5 ot T 56 BRGIE 23 S8 SRR A 40, 33 24 XU T R MEAR
ANs FEARAT I [E) Y T S BEAT 58 5y A 3500F 58 5 36 TF AT 15 P VR Ak 5 IE 5 52 007 0k AT BR ] LA b 4
82 F) 5 FH AR

AT RS BN 1 E R BRGS0 588 S A5 FH S5 ZO AL SR AZ I 77 AT
NI RS, L@ I o Bk B 8 LA B UG . T 2016 4F 12 A 31 H, KIS RFEA (5 K
75

7.4.13.3 TBh KR
TRBNPE R AR 5 4 B RE S il T B AR B R P . AT S R B M U — D5 THI SR 1 T2 44
BT NPT A I 2SR [ R IR S B, 55— 5 IOk B 14088 i i Ak 10952 5 1l 3 AN R T
K K S AR B R M. 1T ETF J: 45 0 W 5 0 (e 0@ — 08 52, R R S8 m ) 7 0 T
AR B IR P B R B e i, DU s P SRR AN K o i T N L 3 1) DR 7 R P i KT T
TRBNE RS 2 48 JE G TR IR AT 5 Bl 5T DR 1 355 N8 B 3R S A sk iy XUk . AR BE 4 (K Bl X
Rr— 75 THI R B T2 o ARURF AT N T BB I SR OB el LG AT B B, 53 — D TR A TR R BT AL

239714k 577



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

FRIAZ By T 375 AN R T i R £ 2 B R e i K] 43¢ % 6 i i Tk 8 T 3 E B JRI) 2 e s O 1 00 DA B AR
AL .

FEIEF IR OL T, AN 1 RS # f) F P 0B 3R 24 R i 8 P RO 28 AN 0.2%, #F R
R R ZEANEET 2% A0 BRI A4 g i A U 0 R R At TR 3R 5 B Ml 2 PR R PR B R 2 . IR
B, R TN R B B I O B MR 9 . IR ERRZERE— 2D K. BT ST IBE [B] 55 46 ) U Bl
VDR, AN J <5 10 9 <o BN Bk R A < 1) FR DR [ 75 D0 AT 7 M A O F R B PE 7oK, PR FF
HERFHE P AR ST 5 ZMILE . AR HEAEEE SR 7 ESUsE &
Ao ZUEAEARH TG DL T B B] IR R AR ER 5 3, 42 8] DS TR D B [ A s R PR sl 1 AUz, A 288

FTRENEE BT, AT DS T 2 HAE —E LU R BUF R ST S A e i
i, BB H AR IRAESRE G R Al VE I F 5w 2 B IR BRIt

BEXT BT A AR BRI S 1k DARSE AN T < ) 56 <5 BN GE el 7 F XS 7 B 1D B0 i sl Pk Ll
BIER, XSk FR bR BT SR SE R A 73, WA SR ORISR, A aERE 8 AR AL
NGEETRIR . HE P ASLRE S B BT A E A7) LR 03 52 R A R 45 % R LA 55 o AC TR ol
FRIEZF RS A 5 e L1, DR BRBRE 7.4.12 F 9105 I 988 2 i < W 7 0 008 2 If 32 PR AN RE B P
EREOLAL, HoRIRE L& PN MG I A2 HL

T 2016 4 12 A 31 H, A% A 2 il 6 K& 2205 21 H 50— H A BAE

Sy TR R] AR A T A R ) e [ g 20T H BT BRI R A O R S B & 2 2130

7.4.13.4 TR
T 3% RV A2 6 98 4 BT 3 4 i T L P 2 o (08 B R SR B 9 B IR T Ak T 3 8- 2R A0 A TR 2R O 28 30 1
RABEE AR, ALHE R Z R . AN RS A AR AR XU -

7.4.13.4.1 FIRRE

)23 XU 2 48 4l TR () 2 SO RO 4 I 1 52 117 3 R 3R AR Sl 1 R A D8 s R R o ) B
Gl TR i T R BT S B M E N RS, SRR Gk TR IR I
AN SR 150 225 SRR T 47 0] 5 2 5 A7 B T SR SR I A M £ XU o

AN 45 (10 2 <5 BN S SIS A s < v W 100 R A SR R R EAT M A%, TR IBI IR B A S A
A5 T 0 IR A R AT A B

40014t 5757



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

AT G SORAB IR 7 SR B M A A TR, IR RGN 2 B S S 1Bl

7.4.13.4.1.1 F|Z RO

TEAEARKREE LT T AR A . AL R BRI R BURYE 587 1 ZONIRIT AR & 5% AT
A

A ANRMG
AHE
2016 £ 12 A 31 1R 1-5 4 S5EME AR it
H
%wre
AT 1,733,791.23 4 1,733,791.23
A 1,049,902.02 4 1,049,902.02
7 HRIE S 180,287.37 1 180,287.37
N o 145,355,667 .4
R - 145,355,667.49 0
SENIREE SRl
’iz -
MGIE 5 H K - - -
MR E - 1,044.52 1,044.52
I IR R A 3 - - -
HrE ATt 2,963,980.62 145,356,712.01| 148,320,692.6
3
1 £t
SEHH [R] ) 4 Rl %
FEER i
MNATIES B H 3K . 1,293,002.37 1,293,002.37
AT TBE [] 5 - - -
AT EE N Hi% T - 62,320.04 62,320.04
MATHEE B - 12,464.03 12,464.03
AT A A 55 2 - - -
NATAE 5 % H - 288,781.72|  288,781.72
NAT AR - - -
HoAh A7 45 - 110,000.00,  110,000.00]
fifoi it - 1,766,568.16| 1,766,568.16
R R AR Sk 2,963,980.62 143,590,143.85| 146,554,124 .4




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

7.4.13.4.1.2 F| 2= R B BURRAE 2T
T 2016 4F 12 H 31 H, KEEERA A 5 TR T A ROE & 248 5= EHE R 1N 0.00%,
DRI T 37 1 2R () 28 s et - AR 366 4 W8 7 (i TE B8 RS )

7.4.13.4.2 SMC X6
AN XU 48 4 il T (R 2 SR B A S R 4 0 B IRV ANV R AR Bl i o A2 Y 3 B UGS
ARIEE WA e KA LR b4, DRI TS 38 AN XU

7.4.13.4.3 FoABATAE KUK

AN R IR 2 i i < BT R < TR PR O S0 0 BRI < 0 B R B vl S R R AN AV 2 BB
[ T I A0 TR AR B 1 R AR I (K R o AR 4 B TR A 5 T Bl AR EE, T W £ A
b IR SACUE T~ B MIE SR AT E AR 5 28 1 DU BUR PR UK R, T BE SRR T-IE S5 7 2 AR U8
GIlEAR

RIS KA T AEHNE, BRETIESTRIESF AR DLoe 23 IRAR R R BUS 0 B 4 i S HAL
B R R R A RN, BEAT B AR BB o AR BT 2 A b A R ) AR A
P4 S A B B AL B 1) A% )y T A7 L U o AFLZE RIS R 5 100 (U 8 A A2 250) 3 BT VR 3R 1 2 8
B SR, B KR LA A At B AT I S B AR

AN i 3 $ E 2H A 1 43 B B LA AN RS IR, o AR 4 50 W2 T 10 i 80 9 1 T 95 8 S 19
[ 52 7 L AP ANER T AR I 4 55 45 W2 7= 11 80% HLANIR T~ 5 4 B 7= 1HEL 1Y) 90%, BRIV i MU Ay 00 5 1T 52 PR
HE RS . oAb, ARG IS NG W AR FTREA IR s S i ds, 2
ol 5 R V2 0 i AT R R, L3 VaR(Value at Risk) H6 A 258 SR 1 A% J2 4 T Wfe £ 985 70 A 1 XU
S b mY S o SR R A7 R R4

7.4.13.4.3.1 FHARMHE XS MO
SHRAL: ARG
AR
T H 2016 £ 12 H 31 H
NRME L B PRI E EL B (%)
A G 1k R — I SRR R 145,355,667.49 99.18

54204k 5770




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

&1t 145,355,667.49 99.18

7.4.13.4.3.2 FARp A% XU B BUR AR 20
AR, AT G ROL W AR — 4, Jo R 7 5L U0 B T AR AN A XURG X i G B 1 R 5
M o

7.4.14 A B T EMEN M S vHR R T 2 U B K 3 Ah IR
(1) ~AeiE

(a) Efih THRASHHMET R
NRAE RS RITRIZ R, A S v R A B SR BT R R R A

JEIRBRGE -

SR MR B B AR B T 4 R 2 R B R
BRI BRER — = U N ELAMH I B 7 B 5 B 12 B A4 AL (1 A\
=R FHRBE P B AN T I A\

(b) FFELMILLA Se i E TR Gl TR
() #EKEM TR RME
T 2016 4 12 A 31 H, AEEERAT LA e B THE B ARSI TR A 2 3040 a5 (10 el 37 P R T

B—EZIRIIRBUN 137,216,655.71 G, JB T3 JZIRMIREN 8,139,011.78 76, TLH =JZIRIIREI,

(i) 2~ FeA B T JE 2 Uk A ) EE K AR 5

X UESR A 5 iy L R AN G0, A B RIS R A8 5 AN R (5 R R A I ) 52 5 A
WK BUR TARQ T RATER L, ARE A TEMH B2 5 IR HE . 225 ANEERIIE) L
IR B JUI TR A O B AN G55 (0 24 SCO B AN — R s FEARAE Al (1 8 o SR P B0 AN ) L2 i A\ BT
TR M ERIRRRRRL, W AR AN 677 & SCHHE N R 58 R IR 2 5 =2 IR

43004t 5757



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

(iii) 2B =JE IR SOANE R B A 738 5)) 640
T

(c) ARFFBM AR S E T R A el TR
T 2016 4 12 A 31 H, AREEERFFAARRFSM LA SO E TR K el 5

(d) ANBLA SOE TR G TR
AL OB T R S B AN 4 £l AL MG He e R ot LK I S A Su
HAHZEIR /N

(2) 4 IR
TARSVHANE], AL G HH G I S0 B X BB 823,849,233.74 7T, Ferb 45 AR ZE 32 AT 0

FREZR 571,135,408.78 JU A LABN 4 324 A HIE K 252,713,824.96 JT.

(3) BRZA FEMME AN G AR AL, 0 5™ D1 ik H AL G 0 7 B0 I 1 3 A = 223 00

§8 BHAESWME

8.1 MIREEH-HSHENR
eEAL: AR

b i 4 B
FP5 miH &H
LB (%)
1 EE s e 145,355,667.49 98.00
Hrpe JBZE 145,355,667.49 98.00
2 ] 7 WAL 7 43 7%
Hrp: fizz
B SCRRIESR
3 bt B
4 SRR SRR
5 SN IR A 45 i %

3 44Tk 5770



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

Hr:

i

S 2K 10 18 SN 3R <

AT F& AT &A1t

2,783,693.25 1.88

Hofth 455 55 7

181,331.89 0.12

it

148,320,692.63 100.00

T IR AR B A Al IR AR AR

8.2 IRBATU IR EREAS

eHEAL: ARt

SR A

R A7 251 NRME
fa kel (%)

A P e N N4 - -

KA ] ]

il b 718,773.64 0.49
D LT 1. R BOKAE =R RO 37.917.66 0.03
E feisiin|4 15,592.23 0.01
F g A ] _
G ASIE . AR AT B 9.458.68 0.01
H 15 AL, ] _
I G R AR AR R S5 133,878.75 0.09
J SRl 144,440,046.53 98.56
K J7z3-LaaN4 . _
L FELGT AN 55 R 551l ] ]
M R SR AR5 ] _
N IR FREEAN 23 L B0 i B ] ]
0 JE BB SS  ABFAN A R 55l ] _
P HAE - -
Q TARH S TAE ] ]




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

R A ARE R R ) )
S g ) B
&1t 145,355,667.49 99.18

8.3 RN FMME i 2 B HE LU R/ HEF BT B R 4L B A

S E AN T

o 4 B R
Fa | REAE Ji 25 AR HE(K) AME
(ERERITEZS)

1 600837 HEEUE S 1,151,000 18,128,250.00 12.37
2 600030 5 IES 1,123,000 18,035,380.00 12.31
3 601211 AR H %% 653,900 12,156,001.00 8.29
4 601688 HEZRIUE S 468,568 8,368,624.48 5.71
5 000776 JTRUESR 429,000 7,232,940.00 4.94
6 600958 RIS 441,050 6,849,506.50 4.67
7 002736 ESE RN 357,500 5,559,125.00 3.79
8 600999 RIS 326,601 5,333,394.33 3.64
9 000166 BT R 823,497 5,146,856.25 3.51
10 601377 MlVAEF 667,290 5,104,768.50 3.48
11 601099 KFF 979,850 5,046,227.50 3.44
12 000783 KAITAESF 473,200 4,840,836.00 3.30
13 601788 HRAUESF 284,000 4,541,160.00 3.10
14 601901 J7 1EUESF 579,100 4,401,160.00 3.00
15 002673 PUFRIESS 200,200 4,158,154.00 2.84
16 601555 RRUEFF 298,161 3,956,596.47 2.70
17 600109 [ £ E S5 298,200 3,885,546.00 2.65
18 000728 ETiE S 171,575 3,414,342.50 233
19 601198 FRMES 156,200 3,133,372.00 2.14
20 600369 P RS 398,800 2,843,444.00 1.94
21 000750 Espisaness 393,000 2,739,210.00 1.87
22 000686 RAGIESR 200,200 2,474,472.00 1.69
23 600061 #2215 156,200 2,438,282.00 1.66
24 002500 PG iES 157,300 1,890,746.00 1.29
25 000712 LyAiE 71,500 1,675,960.00 1.14
26 002797 bk 29,000 1,009,200.00 0.69
27 600996 BT 4% 7,125 133,878.75 0.09
28 603823 HEAE 3,762 123,167.88 0.08
29 603298 &S| 3,581 86,946.68 0.06
30 601375 W R E SR 19,123 76,492.00 0.05
31 603577 V-4l 2,460 69,642.60 0.05
32 603218 H H Bt 1,652 68,805.80 0.05

46Tk 5710




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

33 300558 DLkl 923 68,117.40 0.05
34 603416 BB 1,076 53,886.08 0.04
35 603058 7K By 3,869 42,675.07 0.03
36 603877 K5 1,971 41,982.30 0.03
37 603689 e RIRS 4,818 37,917.66 0.03
38 300582 HERE 1,359 35,157.33 0.02
39 002835 &) 9 Ay 1,126 24,220.26 0.02
40 603266 RICKAR 1,406 20,569.78 0.01
41 603239 AR (1T} 543 17,077.35 0.01
42 603929 SRR 1k 2,193 15,592.23 0.01
43 603035 (g YRl 1,378 14,386.32 0.01
44 603228 SeHEHL T 582 13,479.12 0.01
45 002840 ESENia i 1,814 11,881.70 0.01
46 603186 HEIEHTA 1,874 10,063.38 0.01
47 603032 AL is 1,628 9,458.68 0.01
48 300586 IS v 1,006 9,355.80 0.01
49 300591 JIHEL 2,397 7,358.79 0.01

8.4 HEHHNBERRASHKERRES)
8.4.1 Rit ENSHE IR E ST 7™13#H 2% 5T 20 ZHIREHH
GRS ARMIT

AR 4 Bt
e Jie ZEARHS Je R A4 R AN R KNEHN 7 L
(%)
1 000776 JTRUESR 62,300,449.68 42.51
2 600837 HIEIES 57,855,689.30 39.48
3 600030 SRS 54,653,547.93 37.29
4 002736 ESEERNES 53,186,869.65 36.29
5 000783 KATAESF 45,895,806.45 31.32
6 000166 BT R 45,561,847.82 31.09
7 002673 P HRIESS 43,768,757.20 29.87
8 000728 E Tk 31,664,546.88 21.61
9 601688 HEZRIUE S 29.,486,551.42 20.12
10 600999 IS 22,536,024.48 15.38
11 000686 RAGIES 22,147,020.39 15.11
12 000750 [ E 7 20,008,718.18 13.65
13 600958 R UESF 19,840,965.17 13.54
14 601901 77 1IEUESF 19,072,148.13 13.01
15 601211 % 18,934,643.88 12.92
16 002500 PG iES 18,575,099.46 12.67
17 601377 MlbiESz 14,386,380.04 9.82

5474k 57



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

18 000712 LAy 12,083,360.96 8.24
19 601099 KFF 11,750,731.60 8.02
20 601788 HRUES 11,044,797.58 7.54
21 601198 IRPUESF 10,570,150.84 721
22 600109 ] 4 UEF5 9,483,463.98 6.47
23 600369 P RS 9,134,256.00 6.23
24 600061 ESE & 8,765,175.23 5.98
25 601555 KRR 7,805,620.93 5.33

TE: SRANEWHLRANRAS S (RSP LA EE) 181, AR5

8.4.2 RIFLH SHE HIIARE ST 1$H 2% BAT 20 B HIREHA

AL ARt

o AR SR 4 Bt
e Jie ARG JI S5 AR A B3 H 40 P A LA
(%)
1 000776 I RUESF 60,551,176.47 41.32
2 002736 5 UES 49,298,000.80 33.64
3 000166 BT R 44,985,000.06 30.70
4 000783 KATAESF 43,347,510.29 29.58
5 002673 PUFRIESS 39,618,971.08 27.03
6 000728 E Tk S 29,994,929.11 20.47
7 000686 RAGIES 21,010,117.04 14.34
8 002500 L PG iE S 18,320,730.44 12.50
9 000750 E5piaaness 17,621,710.49 12.02
10 000712 B 11,242,825.59 7.67
11 600837 HIEIES 3,298,095.80 2.25
12 600030 SRS 2,937,814.00 2.00
13 600999 AR IES 2,728,189.00 1.86
14 601688 HZRIUE S 1,451,509.00 0.99
15 601377 MlbiESz 926,192.00 0.63
16 601099 KFF 878,150.50 0.60
17 600061 #2215 867,541.00 0.59
18 601555 REIES 823,494.00 0.56
19 601198 RMES 701,062.00 0.48
20 600369 P RS 598,154.00 0.41

TE: S EHUHE S B A (RSN R DR 5, AHIEMR 5 B

8.4.3 TN A 2 B0 K S HH B SR TN A

2 48T 3 57

Az NRMIT



[ 78 e A FEHIE YR 8 7 58 5 BT TSGR BOIEF# B 3 2 2016 R4 AR 75

IREL A (RAE) BV 663,832,592.80

SEN
SEHBEE RN (3D B 358,084,612.53

8.5 HIARIEMGTF A RI G BB A
AT G AR WIRRFFA 5155

8.6 SJARIE A SLMME o H & B 1B HU AR /N P A AT T 48 4R 25 B 3R B 4
AFE G WIRARFFA 555

8.7 JARIEA SLMME G & T E H AR /AN EEF BT B SCRFIE S 3R I 40
AT AR IR ARFFA B SRR SR

8.8 MERIZA RIHE HE ST #ELFIR/DEFFRIT LA R &R BTN
AEEGAMERRFFASL IR

8.9 JRIEA LA o H & B 1 E H AR/ P B AT A8 BUE B3 B 4
AFE G AR IR R FFABGLE

8.10 HMEWARAEEHRE IR HIZ Z1H LU
8.10.1 MERIRA R ST KBTI BHFF Mt A

ARSI AR IR R R BRI B¢

8.10.2 AH: S HT BB AR B BUR

REEG ARG IR B AT . P ARG BB BRI BT, AL Sl AR R ARG BRI S0, A
EHRENTERR, Fieimis TRy, EMRER EERMARIMEL . 525 ER IR
AR

AREEGAERAT BAR IR TEIN, K il id XHIE S T A B i 37 Is AT It L, R4S & BRI
BRI 8 R SR LA BRI A (B KT

R NK 70005 R IR AR B R e IR AR AE, B B E L SRR,
VR T TS, DARRAR BB 4B 1B A XU o

VRGN T G 3 SR B BB SRS I U K, AR S R R E BT

—

8.11 R E WIARA K & 8L HE 9 H 573 5232 5 1% L i B

49714t 5775



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

IREA I I G AR, ARG AR T H U

8.12 HHA AWM ME

8.12.1 AR I B G A B AT T UE S IR AT F AR (BREEIBIES “HRIRIES", T RIEH, <%
WAES < FR B 22 AR BOA ] 3 G B R A g ) H R — RS2 B A TR T
Ab T T

HRAE 2016 45 11 H 25 HIE@EIES AR A S, A7 E L EE A 7 HOMS REF8E
BFN, %Pl HOMS REGUAT B3 S 5 EFTE AR P B AF S L T % P p
KFL, HMENBIN LS, ERME SRR TS, RAERICH SRR K. 8
IXEEAT g, IR J5 oK R A A OO AT X % B A AR T ARIOERRE, R UISEBE VIR 1
UEFA 5 BB S FAZ 505l . vh EE S5 W P A S e S B IR A48 T8 4, IBes AT
% 2865.3 Ji76, AbLL 8595.9 J3Iniisk, IHFRAHRTUEN G T & AT

HREE 2016 45 11 H 25 HERIEFRAMAHRA S, AF#y% sl EEA R HOMS %, [Fik
IR GiFE N, IR R BER KA 38 B &5 B, RAEMIIRE 28 5 Zeomfs R Bt v
Mtk seRErE. —SodE. TR, ARCREUFTEERMECRAE . WX SE S SN RIE R EE
I E R AR PEN R IRIE SR 4 T8, WCEEITS 1823.5 /178, ALLL 5470.6 Jiciiak, Jf
SHAR G AR NG5 T4 45 AT 3K

R4 2016 4F 11 H 26 H)7KAEF RKATHIMHR A, A6 #aE L EE A 7 HOMS RE0TT8 %
BN, TRIEHARER I ZSLINER, REEFIRE 540 E RS, HEfiE. o8
Pey —BorE. PR, ARCREUWT RIS MR 0TGRS G ORI RS R P ERES B R
TR HREN T RAERA TS, BBGEETE 680.51 G, ALL2041.54 /F7uiisk, HxitHEs
NG T8 5 R

HRAE 2016 45 7 H 28 H OO AT A S, AR FEHER AR B RS B IR TR RAT BRI AE
QAR BT R, AR S BT RS, RS R SRS iR Ze B S TPO. R SR AT B 1K
A, FRRREH AL AT RAT S SR B A UER M . R 2 Rt AR5 T2 . YR
FALSSUSON 1200 J37GFFAE LTI SR 2400 J5 70 BSOR S i 52385 45 2078 J3 76 IFAE LAST AR 60 57T
HRAE 2016 422 H 17 HERE R KA R AL, AFSHormig L5558 1M Scs ik &
VA IR L 4 ) T S A AE BRI, ST BRSO A — RGN A, GBS T R
Mo e IR A B A B 2 O 2 U M R DU 2 ) SRR PR A1) B 3 7 M 55 = AN 45 A S e
FIRNEBUR AT, ARG LR A R AT F AT T R TR, I FIR A R AEAE

o

A 5073 577



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

I o REURS 2 ) 22 PR AN R A K SR R, X2 A ) B A (B R A SR R
A G A K 4 %o 1% A R HEAT BREEAE 5T

8.12.2 FEH B IURT -T2 B R, ARG T IS RIRUE & 18 IS Z A 1 0

8.12.3 IR At % T BE 7= 4 R

pul

fr: NRMIT

F 5 K A

1 A RIE & 180,287.37
2 IG5 i Sk
3 2SR

4 A S 1,044.52
5 JSZUAC FR R
6 Hofth 2SR
7 2

8 HAth
9 &1t 181,331.89

8.12.4 JIRIFH HIALT e B M i mT e e B35 B AR
ARFE GAIR T IR RS W] e i 77 -

8.12.5 WIRHI+ & B E P AFEIE 2 RF LA B
BN ARMIT

TR HIA | HEET
s JI% SEARAY % ZE 4 R T 57 BR A I 156 B
FAME HHE L1 (%)
1 000166 FT R 5,146,856.25 3.51 | B KEHIN

§9 EE&EMBFEANEE

9.1 MIAREEHTRE N BRFFENGEH

Brat s fir: Ay



B 28 PR TR RS A 732 5 B G O3 R 2 4 2016 SE A G
FrE NG
FREA IRk e WIN =
FEAPE()
£ b S Ei i B A
B 1040 B 140
Eb 43 Eb 43
3,727 38.178.56 31,789,087.00 | 22.34% 110,502,395.00 | 77.66%
9.2 iR EHEESHT+EZFEAN
s FrE N4 FK FEE A () 7 b T R A L A
1 A o A BR A 7,000,000.00 4.92%
2 Hﬂ’%%%/\”fiﬁ PR 2> =] 5,000,000.00 3.51%
B e A ERES — AT — R E 0
3 . %% AR, 4,593,600.00 3.23%
4 HREUET A A PR A 7] 3,276,873.00 2.30%
5 B i 2,652,400.00 1.86%
JTRFEG —RNARIT — TR mRER .
6 KO FOF Vi B -4 2,500,000.00 1.76%
7 WIN 1,910,800.00 1.34%
8 5K M 1,612,278.00 1.13%
9 NG 1,321,800.00 0.93%
I RIESERD A BR AR E A E A S .
10 S 1,210,300.00 0.85%
9.3 HAREESEEAMMNLANRARFEELESHBENR
T H A mEaE 7 3 G A7 A EL A5
HEEHNITE M N LA
0.00 0.00%
PN
9.4 IR ESEEANRMILA RIFHE R FF R AEESHH EEE I‘ETJ HIHE
i H R E P MR XE i)
RAFEFEHN G FEEHTM 0
IR 140 57 NFEA AT R 4
ZIK%@% SR A AT AR S 0
§10 FFRARELEBH D)
Bpr: Hy
HEAFAERHQOL6 F 7 A 26 H)IE &4 AU 4 429.291,482.00
B 52003 577




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

ARG S I S G 4 S A 429,291,482.00
R [R) AR 2% I RS 2 SRR 26 < # g 47 757,000,000.00
e F < [A) AR 00 H R 2 i o TR i <5 R R [ 3 5 1,044,000,000.00
e [F) AR 25 H S 2 4 VIR B e 47 70 22 3 i

AT IR JE 5 A A0S A 142,291,482.00

§11 BERXFMHER

111 BE&HBEFE AR SR

WEWIN, A TR 0 B AN K R
112 Z2SEFEN. ZS&EEANLTNEZSHERITHERANERZS)

Ei-S=p R A= B2 N DN 5 LI

2016 £ 3 26 H, ABESEHAN KA T (HBEESEHARAFABEERMERAE), SFEe
EHNEANEERSE MRS GEE, BRI L R E AR B S K,

2016 £ 3 26 H, ABEESEHA KA T (HREESEHARAFAMAEHANRLEAL), &
AEEGEBNFE N REFRE MRS WEHBGEN, LR EAA I EARS G E R B2,
HA AN EAT B 2K R

2016 4E 6 H 8 H, AFEEHALA T (FREGEHARAF SPEHNALELE), &
AEEGEHNENBEFE LR SWHBGED, KIEEEANFEEREGE AN LZH, W
A ERKFEAC RO EAT S EBIRS

2016 47 H 12 H, ABEESEBA KA T (HREESEHARAFRMAEHANRLEAL), &
ARGEHNFNBERE HANRSWEHECED, BB REARRGE N L2,
N EFRRK AR AEA AN EAT B2 PR

AR N AT SAEE N L TR S M IR R A E RN F2F),

113 B RESEEN, BE&UW™. ZS&EEWFKIFL

WA HIN, AIEG T M~ ml 188G I G R R S AR S E A el
PR R FTEL S ORI URIA I
11.4 HEH BRI KSR

A HIA AR G BT R TE U



[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

11.5 AEEHATH I S THTES B R

AHe g B B A R AR ARG T I e th RIS T R E A4k St ai it 55,
T AR N ST BEAE S VT EE 55 BT A 29 60,000 T
1.6 BEA, TEARKXRRAEEAN G ZEERAL T EHL

WEHIN, REEHAL FTENFTE SIS HA K RS A R

I B o

11.7 EEMHESR AT 5B ITHE R FR

11.7.1 S AUES A 7 32 5 BT AT B B R &S AHE L

TR M HR T IR

AL ARt

K EAL 5 S A Z 7 T (AR 4
L5
4 A 24 A
77 1 44 R G H/iE
FRAZ 40 SRR 4 G REN
&
Eilialaalil EAYl

EMEIESS 1 - - - -
HER [ B 1 - - - -
SRS 1 - - - -
AR H %% 1 - - - -
RPN 1 - - - -
REUES 1 - - - -
TLIIESF 2 - - - -
] 4 UE 75 1 - - - -
[ e 25 1 - - - -
IR 1 - - - -
AR =S 1 - - - -
Pa IR 7 W s 5 ] ] ] ]

kS5
ERERE 1 - - - -
W5 Sl RS 1 - - - -
JTRAUES 2 605,127,013.24 | 59.33% 449,222.56 | 53.85%
HRUES 1 184,413,723.28 18.08% 171,744.55 | 20.59%
HE A 2 123,292,842.64 12.09% 114,822.56 13.76%
HHZRIES 1 95,114,170.39 9.33% 88,580.38 10.62%
HEPEIESR 2 6,730,554.25 0.66% 4,921.97 0.59%
B S 1 2,800,152.09 0.27% 2,607.78 0.31%
RITIES 1 2,466,784.82 0.24% 2,297.29 0.28%

TE: e AL ALK PR bR -
(1) TR, BRI




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

(2) MR RLF, FIIY 5548 bR B A 7 B RO E

(3) @EATARE, HERIL—FNLEREMEETN;

(4) WEEBIRLTE. i, R @ermiEmlie, JFaem et et m R E K 2K,

(5) AR EABGROITCRE S, RELM L 2l € IR ALRAT A L R % T2 WA TF im0 Hr
AT R S KRR e 1A AN B A BT el iy DL R B i 5 EIRSS s  REARIESE &3 Bt
FEE ZOR, JRMEL IR CR S -

WA S MRIEXT BT A R IR B R U BT . W TUIRSS IS OLRI B 1REE R, FF 658 o AL Al
FIRRHER, 2 F BTl 55 8 1152 AL IE S 2 m) 22 5 A (KR B i I CRLAR TR 3 A4 B0 K i L [R)
S8, IR mltiE.

11.7.2 B&HMFES A 7 32 5 B ut 1T FAMIESR 385 B1%
SN AR TG

1755 5 [l 22 5 BUIESE 5

i 24 15 s | El i 2 3L

RSB | FRLE | SR | TR JAZ & TE RS S

BT A BT A B A

B EE N

[ 75
AR [ i
A EIESE
HRH %L
AT
RIRIES?
TLHFIESF
[H G iE Y7
[ B IE 7
HIRAUESE
AR
VAR 5 M
IEZF
AT
HE gl e
] RAES
JeKIUESF
s
HZRIESF
LR
HREIESF




[ 78 e A FEHIE Y 8 W) 58 5 BT TBGIB BOIE SR 55T 2 2016 SR AR 7

11.8 HMEKREMH

Frs O3 T IR e R U5 3 V2 1 H 3]
. [H R e IHEF AT S IR EAE | CHERESRR). (L 2016.07-27
AR RIS GRS UEZRARD . CUEZF I 4i0) o

[H R e IHEF AT S RITBGIREAE | CHERESRR). (L

2| v I B S A | R, GEEERy | 2010803

; [ Z2 R E A8 5 A 158 B BRGSO | (R ERESMR). (1 20160803
KR EES SN ED Y GEFRR Y e
5] 22 5 4 T AT PR N 7] 35 1 [ 28 P E A H8 1 - "

4 | FAEREGRIF IR BOIE 4% B I St «fﬁﬁ%ﬁ%«i@ 2016-08-04

EZFR ) GIEZRIT R

RIETTUESR BN 1

§12 BEXMHFEZR

120 HEXMHEF
1. EZRAESFRIES A 738 5 B RR BOUE R I R A G R A
2. ERHEATRESR A 7 38 5 BT R BOE 7 35 R HE AT P
3. RTMET ERIESIHESR A 7 2 5 BIF IR BOE 8 3R S E it R
4 AR P A R - TR
SNINPRE PR B RN RS

%E

12.2 R
V ARESEHNERESERARAR AN A— NI O X AT 185 8 SHEEKR
JZ 16 Z-19 )7
2 ASEGFEE N B @ BRI R IR A R P A S —— IR X W T O K 1 5k 1S
%

12.3 ERFR
B MARTEGE TN H000 8% & SO AT AR AR JE B N2 ) Wl B ]
RS L EAE: (021D 31089000, 400-888-8688
FPEFRIE: (021) 31089000

E] PR http://www.gtfund.com



[ 78 e A FEHIE YR 8 7 58 5 BT TSGR BOIEF# B 3 2 2016 R4 AR 75

EEEEEFHEARAH
—O—t#E=A=+/N\H



	§1  重要提示及目录
	1.1 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
	2.5 其他相关资料

	§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 管理人内部有关本基金的监察稽核工作情况
	4.7 管理人对报告期内基金估值程序等事项的说明
	4.8 管理人对报告期内基金利润分配情况的说明
	4.9 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
	6.1管理层对财务报表的责任
	6.2注册会计师的责任
	6.3审计意见

	§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 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所有股票投资明细
	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所有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
	8.12 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 期末上市基金前十名持有人
	9.3 期末基金管理人的从业人员持有本基金的情况
	9.4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
	11.8 其他重大事件

	§12  备查文件目录
	12.1 备查文件目录
	12.2 存放地点
	12.3 查阅方式


