[ 72 B £ 25 RIE S 5L BTk 5 2016 SF 4 R4 72 47 2

ERECFGRFRREFRREES
2016 FEEWREHE
2016 £ 12 A 31 H

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



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

§1 EERR

SEHEANEFS . ERREARE TR AEEERICE. ®RFPUEHRESE KRR, Jf
XH A ECSEE . e TR SE B AR AN ) SOE T I TR . AEEIRE CR =0 B
SNEFLETFRR, FHEFKER.

HGIEE N EREBART IR A IR A AR AR GG RIZE, T 2017 4 3 H 24 HE&K 7 AHR
T SRR HERIL AEA I, WS ek RS IREEANR, RERZNE
AFAEE RS RS PERRIR B ORI -

He BB PR VR LASHE T BRSSO A B AE IR B B, (EANORIERE & —E B

ARSI ARHARRIL . ST WL, BBE AR B3B3 A 2
EANEEE VRSN

AR LIRS 0 A B R RS IESC, BB E O T R A, S AR AR 13

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

AIREWIE 20164 1 A 1 HigE 12 A 31 Hik.



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

§2 EHE@N
2.1 EEERBMR
B AL I e B R 53 95
B4 F A 020029
A2 AR 020029
He4ia ey FL BT
Fea AR 2014412 A 31 H
e UN [E 723 & B FRLAT R A 7
HEFEE N o ] A R ERAT P 0 AT B A )
0 R R Tk < 3 B 0 5,594,344.11 {3
B4 [ A7 83 A5E

2.2 BE=HUH

Bt AR

AT G AR AR RS T3 T, D74 e @ 08 A KA e G 1E

K&

B SR

ARG AR 2o 5 R AN T AR B H R, R TR A O SR  Be TR
[RIIR N ST LA SR 2 e I R L BRI, R T 12 P A B SR « Mia  ai 2
MG A5 BTG . TSR L [RITWAE 5 SRS S 2 P B SN, 1
BT ALA, FREX BRI R A BRI, 3
TR AR S

N/l

RIE AT T X WA TFBER 57, BRI BN AR RS, IF
L ST B e AR RE R A H AR, AR A T AR, DLAF I e
i A UEE . ARG AR AR B . 4B TR 2K L
Fhif, A G K Y AR A A U TR SR R, T 42
A AW

TERE G724 A A R, AR <l 7 5 T T 47 R S g 5l % ) S Al
b AR A R 2R 2 iR A, IS B R I SR TR
FE I3, B 1 s B o 2 A A

9 3003k 31101



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

2 Wi A 2 SR

FEH & A B E DUR , AT Sl il e ficas = ih 2R B 7T, 70 A A
DS 2 i 26T e A AR OTARAR A, SRS 7 SR s L A% 7R S s ot 2
S, KWL IR OTR RIEATRCE, K. . AR A
XTI R AR A R A o

3. 5 IS

15 P SR e A5 5 < (5 S 45 B OSSR o A ol S ied e 2 WL 42 5
Wi, Bt a AR A S HRZZ I P LSRR E A = R 5 £
T 3705 PR Z2 0 BRAE ARG B A (R JRURS: BB A5 PR 22 fl 4k R ARORGE
% e S R E

4. [m] D M) SR

(e g 225 ) SRS A i < B B3R A S 22—, 45 P b BB (B 22 5
ZEEER, B B NARYEAS AL dh RRAE A5 XU AE sl 42 XU mT
PERIRTAR T, ol I m D i 0 ok 1 R A B B o [l AN iR 3
SR HUAE AL 2 M B8 < A KA 22

5+ /AR A B 5T 5 B SR

AR G 0of H /N Al AL T 5 R 5 58 2 I Se A sl RS U =7 T
JETT o AWHERIITIH, MRYEEMETF AT RO 2 A A FiH], s #24
B A5 B H H, AIRE R AT HER B, x4l
YRR FTACATL . TG UL R E R BT R e B 5, Rl Retas Ma
PR 25 o s PR T, EARAE Fh /N kAL S GO AR T sl P D
R EEFRR G RUBL, 78 77 SRR i Wi 2k 1 [0 B DR BE A A 5 O Bl 1 2

o
NEg=a e 2 —EEHEFAER (BUE) + 1%
AT SN R, TR T UEZR B8 2 e v U] XS AT S WA A )
IR WAL 2 I i, FLAU RS AT 2 R T IR A AR S, mTimiig
o

23 BREEHEAMBESTEEAN

i H FEEHN EELEAN




[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

ZR E RS EH AR A A Fp ] A B ARAT A B R A A
4 257K Mg H
5 B ¥ &=
e R HLTh 021-31081600%% 010-67595096
Uil PN
SRS
HL - IR 4H xinxipilu@gtfund.com tianging1.zh@ccb.com
B RS HE (021) 31089000, 400-888-8688 010-67595096
&R 021-31081800 010-66275853

24 ERHFEFR

WA oA -

I AR 2 BN LK

www.gtfund.com

e A AR A B R

FETITOX AT 185 8 SRS KE 16 Z-19 2

§3 EEMFER. EeHERI I ELBEHER

3.1 EBEXTHEERANY &8

AL ARt

2014412 A 31 H(%E:
3.1.1 HAREIRRFEIR 2016 £E 2015 4E EEFRAKB) &
20144E12 A 31 H
AHA S B -8,646.57 4,887,825.96 5,592.93
A A -89,809.65 4,858,598.90 4,241.47
TSP 35 26 < 3 A0 A 4010 -0.0093 0.0821 0.0001
KIS B A G K R -1.45% 6.26% 0.00%
3.1.2 HIREEEMIBIR 2016 FER 2015 FER 2014 F£R
SR ATty PO B A AR i 0.0166 0.0319 0.0001
IR B 1A 5,687,483.89 9,009,643.49 44,115,441.78
i N S g RE e 1.017 1.032 1.000

e (D) A SeH et fa 3 S A AR YN« BBt .

HAtN A2 et a2 sh i)

BRI R SRS R ARA AR A C s as in A 2 fo i (A2 sl i
(2) priddk eV EHabR A EAERAT NN AL 5 5 G AR, T A3 5 s bl e KT 22

ST 31




[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

& IaT.

3.2 BEEFERIN

3.2.1 EE&MBHERKERES RS LB R R K LR

1 AR A ‘ M4 bl s e

Py 1 | ks » B
B B KRR Z . T 26 R R O—B @—®

KEO @ A ERESE) .
"
TE=MH -1.55% 0.09% 0.63% 0.01% -2.18% 0.08%
HEESNNH -1.26% 0.07% 1.26% 0.01% -2.52% 0.06%
A4 -1.45% 0.06% 2.50% 0.01% -3.95% 0.05%
REHFE
i@;in 4.72% 0.08% 5.63% 0.01% -0.91% 0.07%
% %

322 BREE A FAARURES O R THHMEE KRR KI5 RIS B A 28 R 2R g H
L5
[ 28 QIR 51 25 BUUE S5 #2 B

H 5 4 B R A2 2K LR AR 30 B TH B 3G K 22 500 45 B A R WAL 2 22 1) 7 S A 0t L I
(2014 £ 12 A 31 HZ 2016 5 12 H 31 H)

B.56%
5.90% - St S i L
5,25% | N
4.50% 7

3.94%
3.28% =
2.62%
1.97% r
1.31%

0.66%

0.00%
2014-12-31

2015-08-31 2015-12-31 2016-05-01 2016-08-21 2016-12-31

|— E#FalfmEs —hEg|

2015-05-01

3.2.3 BEERFAERURESFFIFELKR KIS F LS B AR 28 3 1 B

[ Z2 B R (5t 25 AR F B ot At 4
B 6TdE 3111



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

H 5 < TR 2R R DRI, G i E I R 50 Mh B L R AL 2 R X0 LA

6.00%

5,00%

4.00%

32.00%

2.00% -

1.00%

0.00%

-1.00%

201 44

20155

[ [ 6IFI % m AP E

2018 5F

VE: 2014 FEiFEEDVAFE SR H 2014 5212 A 31 HE 2014 % 12 A 31 H (GEE&EFHE
BMHED , RIGEANBREFEHITIHE.

3.3 WE=FESHFIES B

A, NRMot
Hl1omEe | e kaus | BEREEAABL | FEEFESE S
R #iE
1A 2145 L A it
2016 4F - - - -
2015 4F 0.300 3,338,450.31 789.63 3,339,239.94
2014 4 - - - -
&1t 0.300 3,338,450.31 789.63 3,339,239.94
§4 THEHAMRSE
41 REFEAKRESLBREN
411 REFBEALRREHESKERK
ERFESEHARAFMRLT 1998 3 H 5 H, /L ENEN SN IET[1998]5 5 CHEHER)

HRAVEN EE RS ERATZ — AFNEMBEAN LI ANRT, ~7Eby Lk, JHE

AEFARINBA 70 2~ 7] o




[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

B 2016 4F 12 H 31 H, AREGEHASEH 78 FOFHGEUEF R H G ERGER KRS
BUER# GRS, ERERARVNIEFHR TS (B2 R7EES, 2 ERE AT IR G #
RhG . RS ROFIEF RS BARE DR R HUE R B4 H AR 1T Ml giE S ik
& ERGERAMERGIEFRTEES. BRSMEZENEREINESFHRRES. ERSMMNE
FEIE TR A BOE S B 4 (ST E A B R B S AT KD« [H 28 &2 08 B TR & BUIE S $2 HE 5E 4
[ 297 300 FRBOIE TR Bk B (ot [ 28 < QAR A (VR A e I3 P Bk e AR oK) - [ 2 XUR 5 73
UEF R 4 E AR XA AR AR A BN 4 3 & E AR /MK TR A B 5 & 1 3 42 (LOF) (H
GBI FHAR B S AR . BEZRGIHA T 100 F8EOEH I G . RN EE HURARUEH R 5
F5 (LOF). _BiIE 180 gflisg 7 BT A TR BOE S R Bt 3 . B 22 EAE 180 <l se 7 BT 4R ¥
EF R RIS IS . ERRAREGANESF R RIS FH R IKE) SRR & AU B 4
[ 215 ARy R AN SR B 4 . [ A s R VR A B FR 4R B B 4 [ 2R K S e G 2 0IE
FR VS (LOF). EREHFAANER RS . BRNSEHRETHNES . BERERTHES
ROES B4 (FRERIEHFBR SRR . BRR A GHERERIEH RS, BR
[EE 55 P AT AR U BRI 5 4 . E R E R AR G AE S 5 564 (LOF) (Hy E R A iR
AT G B AE 5 RS B AIE F5 P Wt e 4t DA U e 40 1T R« FAIE S5 A7 3 52 52 5 B i e 0 25
TG B RIE S FEWE s 5 BT BRI BOE S B S I A G . 40T T 100 28 5 BUTF I
XIGHOEF TR EZ T E A/ m s G AU S R i 4. E R 628 5 BT aIE 2
B S EIREE IR R S RNER I T R G R ENIE P 25 AR AT VAR 500y SO I3 #  4

VB E HIBN AR AUE R R R AR S BERBEME RS RS ER A ANE R R RS, ER
Rt R AN BR SRR 5136 (LOF). [EZe E SRRz R G R A RIIE R e . BRI
R BRSBTS . R EFRE EW SR G BRI ARG . ARG A RS
BIRAANERR IS . BREERFZANEA TS (BEFIEFRRESEAmR . BRE
PRI BIR A AN S B A E AR EE R UCRH T AR RO GO A B S . E AR QIR A
UEFF B RS CHIEZR 6 A R BRI 65 77 A UE 5 4% B e e AL T oKD . AR SRS U o R T B IR &
ROES 4 CERIEZe A PRI ORA TR & BOE S48 R 3 AR [EZRERIE TMTS0 #6405 4
EHR TS BREIEA OSBRI SRS BRE S RSB IR G BIEH 5
g, ERMHRNIERAINE SRS RN NI ERAIE SR RS, R
W+ AN S AR e e o AR e A g I SR AN 4R B e G B AT H BRI OR AR TR A B S5 3 %
e, EREIRANGE IS RIBIEHF R TR S BRERARGHUEFRIIES . BHRAMEH
R EANE S B G E AR RARRATR B AU SR B I & [H Je 343 5 P IR 25 5 72 4 T

H

8T 311



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

Pk R ZR il R 8 1 RS I B R A IR SR 5 A s R BT RE IRV R FR OIS 4 B 2k 4 (LOF)
C iy L 28 [RIE T RE R4 16 B SRR R B 2k e AU ok, 1B 2 IR RE R 4R 4R B SIS 43 7R

/IR 300 B AE 5 U TF TSR AR BOIE SR 3 B 2k e e AT RO+ [ 28 BRI R AR & RUIE IR $ 0E 4
& ERPIEE T 5T BOER B A & . ER IR RIES A 7 22 5 BT BUE S

Bt e . ERFR AEEERASMIEFRE S, HEmn AT ERS HIE R e, B
BNV SR ECIE S 55 3G (LOF) . E i i RIG I E R S RUE R IR S . ERF M AELERS

ROEZ B A B R el G I BIR G RNIE R e k. R RAGHC EIR & ROESF B ik &
HZREa RS ER A RIER RS, ERERE AR ERSMIEF RS, EREMZERD
Mgk, FRZE ARG ERGMIESFRE S, HRE D AWK ERG LRt e, HE
PR B 78 T TR RAIE T R B e e Ji b, ARG BN T 2004 SF3RAG 4 M A & fRIE L G2 H
SHRIEG T BT, BT E e E ARG 2 MR A S . 2007 4 11 19 H, AH

SE NGRS R EE AT, 2008 452 H 14 H, AFEEE ROy E IR ETT R E

[H]

FPBEPEEENS (PR MRS AT Z—, T 3 A 24 HEH EIE RS ARG S48 B AL

s (QDID Wik, BHE 7 AZEIE . R, F£4&. L EIVA QDIT 248 Bl %5 ¥ %

4.12 EELH (BRELSLE/N) RESZEBENFE N

EARKEE WA S ST (B)
WEF ML
4 HR % D HARR Ui B
IR
FEREH | SEH
PN SR B Sy i+, 2010 429 H % 2011 4 9 A
2, [ERH TER B EARA A TIE, £58
EEHEM, P 2011 4F 9 AN E 4
EZ R m EHAWRAF, JTHEFRHEZS R
Y. HERR % LB, 2015 4 6 HiETF
WS H EREMWHUEFREES. B
Z& FAE 5 £ 1) RUESEMIMmmgHEE. HE
[ fif ETF. [ 015071 y%ﬂﬁ#ﬂﬁﬁﬁﬁ#&%
HYTR | B LOE 5 ; - 7 4E v FIE S I E G A 5 BT

[ {3 ETF Bt Mﬁhﬁﬁﬁﬁﬁﬁ Je FLHHE
. HRAEZ REMIEELR, 2015F 6 HE
EW4iTNES B~ 2017 4F 3 AT E 2215 i 25 BUE
T Al 3 £3 FHRGHEWILELTE, 2015 F
I ERER 7 HZE 2017 4F 3 AEREEE S L
aifiifiizr. | B I 5 2 TR AE 5 4% T i 4 () B 4
R EERM 23, 2015 4F 7 AR R
[k 42 1 i o7 BIE IR 5 B 4 (BRI 2R 6




[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

AN B O o TR IE I 4 B
&) WFHEZH, 2016 4F 12 A
HAEE BRI 2 R IR Mgk &n
B4, 2017 4F 2 AEIFER
%Mﬂ%ﬁﬁ#iﬁ#&“ﬁA

S easLi

P42, 2017 4F 3 H T
l%@i%ﬁﬁ#iﬁ#&Ai
SHERINEGERTHHEESN

L BEAC R H AT AR H R ARl g AR B, BiER G2, ERHIIRES
R4 H .
2 EFF AL SCEMAT = GIEZRAL AN G B BT MNED) IASRIE -

4.2 BEANHRE NS EZEBEERTEHRHHA

BAREWIN, RIESEENHET QEFRE). QEFREHESE). (EEERAF ALY
TR R A RIEEEMIIE, MRETEEERMEERABLE, ABEWLER. 9
B DT R PR L DR BT N SRR an 55 S U B ATE P S G B 7, AR 42 ) KURS: (K 26 ik o A
PR . ARG WA, ARGBIESEEMN, RRERFRSMHBFG AT N, RE
LA T BT 2 RIRAS 5 e HABE AT 0, 5B i e, 2%, RS54
REEHAPrE RN ST RA S S AR BRI ARy, e RN
REFMSLIEE, Rl R AR BB R OEEAE RN R, A RRBER BRI &5

VN
T o

4.3 BEANBREH N AT 5 F I &35
4.3.1 AF-32 5y il BE AR i) O ik

ARG E T AMRIEH RIENER, € T (L P 5B PR, M 7 2= &R TH <
REHATT, WEM T AR A B M — i I 05 555 A SEBE B B, AR AL
WEFC AT BBTRH ZHIAT MGG S 58 B S R &I, BRI S AT A,
PRI R EIE, PRIEA TR S, R E SR .

() AE BB TR I 78 B 0 T B T R, IR R IR BRI R A PR A A
P, RS HREASEA L TFIBBTRFN &, BILA T 5 K6

(=D wrlE BT IBLS], WIS BB RS AR R I ST MBUR R’ 7, S B E J IR G
LR BIRR, S BB IR (A 7 Z i ™ R I AR

B

(=) NaE| X H Ah%ﬁﬁﬁﬂ%T%% , ANAHRTEHESE 2 M EKJEA T
1074k 3170

>¢

7

=



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

(RSN G

(0D AR SEATREPZGHIEL, RS R E I 5 S AT, RS REAGEA
NP G AT o FFAERE Gy AT TR 132 By EAT SIS A%

(1) AR RS G 2 B F H A8 5, P8 EE ] 68T 800 2738 5 Ak 2
A E H B A3 5 o

(N > A RER ] 5 I B B AN RIS B 4L 5 B B AR e R 22 5 0 BB SR A UL 2 R 22 57
N IRV V) B R 1) 52 5 A0 I 58 5 B AS S i Z2 55 EAT o b, RV R SR & 2128 5 IR o

(8D A FAHIRE NV AT R 72 5 28 S AT 9 HR M A A PG R, 3628 5 id Rt AT e
R, RS A 45 e R 2 =) ARG B B 2 D

4.3.2 AR 5 BT B

RGN, AFEEEHA A E T ER RS E A A A P56 R SR 1A
FE I P £ A D DX Ao i FEE R AR, %ot % A4 P W IR R B X R AT A % 1, IR
WX BT B T S SRR B 414y, VISR S 447 A

(=) ARFEE NPT B 5 5 B2 5 18] 5] [0 58 5 i 22 0 dr

WIIER S AP S FEN, BATHE T AR T EE. AR H RS DR . it
S I LER N 138 S ZE 0T, BRATTR A SACBC S i A 26 U K00 7E 1% B0 G X LR, BB 4
I ZHMEIET 95% B T 5T 0 1) t K.

(=) F B IRE ORI 2504t

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, sEAT G el & (R AE 5 I 18] & 1 T i 5] 1m0 52 Sy i 22 20 e KT 2
i 2 AL A O RE IO (REARE>30), A RIME KM 1% 5B K LT .

(=) FeLali A B A 4 4055 T

St A B A RN ¢ I M S A AT L TR A B TR S A R KA
AN, CEREGEMIMZEFL 7R, RIGESE IR A 7T RS & mEE
FREFEA A28 5 MA T ik fAT 9 .

4.3.3 REZHITAKET N
AN, A e SRS G BT B H A B A S R R A RER H R A5 5 . AR
A, RRIUASEGAT AT RE T BN T2 55 AR 2 fait 1) 572 528 5

gk 310



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

4.4 EHENDR 3 P 0 BB SRR AL SR LA Ui 9
4.4.1 A B S B R SRIE ISR 24T

BI85 2016 F A, BN REARMmSE . MBEESEME, HEERNTETSEE R,
FATMEE MLF. 396 RSB — @ fish th. WERE, Girmipian R aricn s, &K
B, AIEBE AR DU BRGNS . FREKTUN . SR JCH R ARAT MR ) L
B, RATIRA R, thSRAIZENCR, BB [ B I M A0 s [ AR AR SR R & i K
Fe, 5 SRR A Ah 24 H B IE A B o B J5 SR ATl MILF A0 T 17 47388 [l B i R s e, I adid
Mg S RAT I I SRRV U L, B IEIR D 2R, WA g e, ful kg,

R ERAE T, (ERRERZGEEAC . K. B EBCRERE S SO AR, YRR FHE R
M, AHERR IR IR VA7 A BN, RS s UIOGE . R AR AT B s R, 72
Pl RURS: (1 BT 42 T BABISRAS AR0E 1 52 BN

442 E WA ELS LSRN
A4 2016 I EIE K H-1.45%, [FIHD S HREHER 2.50%.

4.5 EEANERETE IEFTHRATWES R ERE

2017 FENGEUFIEAT RS, FHURE S8R TE, EREEEES AT, BARWY
], AFAE i (R R AT R T I TN, TR 2R s P R B R O AR B R . 1 AR R
PPI 4k&:(1) b, TR LK 6.5%F(HU0, PPI X CPI RS 4k 4L, TitA4F—ZFF CPI ¥4k )
E L R . RO, RIEE0E RS U TR R 3 BARE b
Sl R AT EALATCE AL S, BUHAE I HECRE DB T, ST BT A,
BRI AR E:, AHER S PG PR N7 #4705 F 1 A 24 HA1 2 H 3 H L MLF A5
DN T T S0 (B W R 8 26 ) e A7 26 S AT AR ety TRTES T A 512 T 3% B SR i SR K 5 ). 2017 4F
AT A SO IR, AR 2 PR SR 2016 AEFFIRIRTE. 2017 4 5T T @ SLIE AN AL 1 B A 1
{5 FAGB 2 2 IR S 6 A BE B BT, AR . RS GO0 2017 4F MR SRR . H Al
s A ELA A , SRR R ZE AT g se 38R, Kot T - O R T HR AR A M 3 B . BATIA Ry =Rl
FRARAL . =ZRFELGAHAT FAT R, #A RSN RFIHR TAT, RORFFG =M R, B
TP e o

4.6 EEANREANESEEEFSERKHHA
A GBI NAL AR AN E, WAMMER RS, IFRE TR L. f5EZR R

1204k 3170



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

BB EMR TN RE, FATAEE, #RESHERNARSEH. REHN
MRS MEBCRHITERTHIT R AFMEZ RS EFZEN AT AT, MRS
SR B, AT T LS E T, WAEAEFEIATLN . SRR ST
W22t Kb RE ST oSG2 B UYONSEA PR B R B oL, AT E R 5 Sl IR
MRBHAEW . BT AAFAEARNTERFIZE R, —PIAR B M i e KA im0

4.7 BR3Py H S 2 BO I LA Ui 9
LA G IR, R AR GG A FIAM RS RE , AT G 70 73 BOAE i A St )
ZRIMER

4.8 REHAEEAN AR EFH NBEE S H > HE BB K3
BEARGEHIAR, AR O#EES AN TR RER P HERT LT/ t.

§5 FEEARSE

51 REHNEESITENEATEHEILEY

AR, P B BT B A PR A R AE AR G TR R T, PRI T GEFR SRS aik)
HE G, LE DB RE, AMFAEBRERSMHREA AN KT8, e PR st E
TV REFE AR X5

N

52 FEEANRENNSZERRBERATE. FETHE. FEIEEE LU
A, AENZRE A CE . e F. FTEDUCRHEAE SE, I ALK
ETHETIE . eI ST EAT DA R, WA G IR BHE kAT 1,
R DAL e TENAT 10 36 2 e U A AR 28 AT 9

53 EANSERREFTMFERENENRL. EHMEBRRERL
FEENERHEE 7 ARG PRI SRR ERIL. MIESECEOL. Wikl A
FIREFNE, RERZARAFEERICE. R FVERRE B RN

§6 HiRE
AR WY 55 2R B EACET RS THT S B Rkl &40 8k, b vh i

H 7R R TR, 58T AT DUE S 8 T A BN o (AR B i i IE SO d kil &

g 1303 31T



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

7.1 B HURE

§7 FEERMFHRRE

TR ERCIAGIF LT SR &

WEHIEH: 20164F 12 H 31 H

Bhr: AR
A HRK FEER
B
20164 12 H 31 H 2015512 A 31 H
B - -
BT 277,683.85 31,295.53
el B 8,032.62 -
17 ORAE 42 137.31 13,102.64
AL 5y 1t 4 Rl 7= 5,257,502.10 8,737,289.30
Horr: RSB i i
R4t - -
figr 4% Bt 5,257,502.10 8,737,289.30
BEPESCRRIE SR P BE - -
T A = - -
TN 4 i Bt - -
ISCIE S35 H K - -
VA& PSS 206,797.26 452,332.26
MLl - -
JEHAT FR I 3 99.92 -
T IE T AR B - -
Fofth % 7= - -
B e 5,750,253.06 9,234,019.73
SR FTE E 2R AHR EEER




[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

20164E 12 A 31 H

2015412 A 31 H

K

A2 Gy Pk < b £

(e et ik i

S H [ 0 < i % 77 K

JSEA UES i K

IS A I [ 5

IV RESEPNE LU

1,762.19

2,687.83

RS L 9

1,006.98

1,535.91

A5 65 1 55 9%

AT 22 55 9 H

152.50

2 AZFi B

JEAS A2

IS 3

I HE FITA 1 £

Fott g ot

60,000.00

220,000.00

il e=nry

62,769.17

224,376.24

BT & -

pRe =

5,594,344.11

8,731,471.59

AR 73 BEA

93,139.78

278,171.90

Fra&ER & At

5,687,483.89

9,009,643.49

AT & R 2l Bt

5,750,253.06

9,234,019.73

VE: UL H 2016 £ 12 A 31 H, EEMEURE 1.017 J, EESHEHULE5,594,344.11 1.

7.2 FliER

it Efk: EROMN G AIESF B e

ARG 2016 4E 1 H 1 HE 2016 £ 12 A 31 H

Az NRMIT

i H

b EEREVT EL S 1E]




[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

2016 % 1 A 1 HE 2016

20154 1 H 1 H&E 2015 4F

F12 H31 H 12H31H
—. A 223,814.89 5,464,882.50
LALEWN 331,956.14 3,154,289.00
Horps AEECORLEURN 32,687.86 59,286.80
G RN 299,086.06 2,886,161.67
PR L RFIE S AR RN . .
FNIRAE SR BT RN 182.22 208,840.53
FoAth ) BN - -
28BS (R DL 3H A1) -73,355.85 2,321,730.66
Horpre BEEBE AR - -
e &l - .
(s i -73,355.85 2,321,730.66
B SCRRIE SRR BRI A - .
st R TS - _
firAE T H RS - -
R - -
3 (PR DL SR
-81,163.08 -29,227.06
H)
4R (R BLe— 5 31 1) - -
5 HARN (KL SIS 46,377.68 18,089.90
B: = BH 313,624.54 606,283.60
1. B E AR 34,703.45 208,761.83
2. fLER 19,830.58 119,292.44
3. HEMRS - -
4. oo H 1,050.51 5,933.95
5. FEH - 22,359.22
Horpre S HY [0 0 <5 R 55 7 S HY - 22,359.22
6. FAthz%H 258,040.00 249,936.16




[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

= FEBH (TREHLLSEHS)) -89,809.65 4,858,598.90
W FTAS AL
. #RE QTS ET)D -89,809.65 4,858,598.90

7.3 FiBENE (E&RE) THE
St Bk EEQRGHR IR R T A4S
AAREW: 2016 4F 1 A 1 HE 2016 4F 12 A 31 H

A ANRMG
A
i H 201641 A1 HE 201612 A31 H
SRS A4 EF)HE B ENEE T
— AW A (G
8,731,471.59 278,171.90 9,009,643.49
SFED
. AMgEEs A
IS EA I R - -89,809.65 -89,809.65
AR
= KRS MHEHA S
PR A ) 3 4 v AR B
-3,137,127.48 -95,222.47 -3,232,349.95
CHAE WD PLe 5 3R
1))
Hors 1.4 180,212,554.60 5,631,597.17 185,844,151.77
2 34 e [ml -183,349,682.08 -5,726,819.64 -189,076,501.72
U A 3 1) 35 4 40 0 4
H NGB AE A
S EAZS) GRE D
PLe 5 H A1)
Ti BAKRPTE E N (G
5,594,344.11 93,139.78 5,687,483.89
SED
LR
LiH
201541 H1 HE 2015412 H 31 H

1704k 3170



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

SRS A4 EF)E B ENEAT
— AW E A (G
44.,111,200.31 4241.47 44.115,441.78
SFED
. AMigEEs A
IS EA S R - 4,858,598.90 4,858.,598.90
HAFIED
= KRS MHEHA 5
PR A ) 3 4 v AR B
-35,379,728.72 -1,245,428.53 -36,625,157.25
CHAE WD PLer 5 3R
1))
Hors 1.4 126,892,661.73 1,855,653.88 128,748,315.61
2 B4 e [ml -162,272,390.45 -3,101,082.41 -165,373,472.86
LT N S T B g e =
H NG EEAE A
- -3,339,239.94 -3,339,239.94
S EAZS) GRE D
PLe 5 IH A1)
Ti BAKRPTE BN (Gt
8,731,471.59 278,171.90 9,009,643.49
SED

e B A 45 R 3 A AL R 4 o
AHAETI JF29) MN7.1.1 £ 714, MEREHTHI M7 AZE,
REEMAMTA: BAHE, EESTTEATA: BHE, Sl asn . 7%

7.4 RME
7.4.1 FEFREARFH

5] 2 QIR 5t 55 B UIE F5 15 8 5 G R AR S L 2R 6 AN W B U 55 9 B IE S 48 5 2 G (LA i ke ]
2% 6 N H BRI 5 5 ) BE S AR AR A A K2 2014 4 12 A 1 HykGlEm (R THEZE 6 A
R B A 5 25 B S5 B S S AU ORI I ), G P IR M B A I 2% A S5 (LA R fRi R FEE
)RR VPRI 59201411119 5 (ST T 2 6 A 1 HR IV 5 75 AU I 75 43 9% 5 <038 S VR 0 41
5 %k, R EZR 6 N RIHEI Gir SR AR SR EZR 6 AN R e B e A7 2L IR
22014 4F 12 30 Hik. H 2014 4 12 4 31 Hilg, JFEZ 6 A H R PG 5273 6 50 44 O [ 42 6

18Tk 317



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

AR RAE S B B (VA R AR A EE ™), (HZE 6 N ARIEIY G MIETR R R e A H) R
FIREI CEZEIA G BER R R ) B ARSFEIIRAE. REZR6 M
Ak T & & R R AT 40 o THI 2 B 1B 44,057,243.51 78, T ARG MRS AN
H AT AR GRS T . ARGHESEHRNNERESERARAR, EEEEAN
S B ARAT B A R AR

WA (i NI EIESR SUR B k) A (EREFIFF IR R B R e Re G ) 1K
Mg, ARGRBGVEEVAA RIFRaMER e TR, SfENKERITM ETZSEG. &
B, AwEft. ki, #OTBURNGL. IRERT BURSCRIVUAGIR . BURSCRAGUR . /b AL
07 WEBGIR(E A AL S TG MR RS MRS SR PSR R SCRRIESR
il RAT S BRATAE R (B AR A e WA R AR ARAT 425300 . Be i TR DR
A A E M 2 FC VR G P BT H A e TR (ELURT 4 A BEIE M 2 AOAR SGRLE ) AR S S IR R AL
B AT T 057 57 I BIAMR T 2R & 57 1 80%:; PRIEFAMK T 587 1H 5% (13
SEE A —E LA NBUR R . ARTEG RS U HER: — 8 AR R R )+ 1%

AW F IR MATE R E N EBREEHARAF T 2017 £ 3 H 24 HbER .

7.4.2 £THRF I gn I Z Atk
ACFE G (1 5 R 2 1 R EGES T 2006 4E 2 A 15 H K& VUG IATRATAR 1 (Al 2 - ) — e A v
TUPY % TR A £ H v U B R DRI e (LA A AR Al 23 v )y R IR M 2 AR 1) CE 5 5 8
5 R EE XBRL B 3 5 <R B A AR 5> ) oy BENIE S #5% B AR b e (B R ke
&

&
5k

I

G5 B AR gmtil o

7.4.3 BARMNY S THE N K& oA RALRE H 7
ARH 4z 2016 FEFEN SSARRAT A b 2 THHENI A EESR, Fsk, se B w7 ARk 42 2016 4F 12 A
31 HEIM SRGE AL 2016 485 48 8 BRI G i AR B I LS5 A M5 B

7.4.4 AREFFTRANSTHESE. St 580 —HEEREH— B RN
AR ITR AR ST BER . Sl 55T — W RS M — 2

7.4.5 STHBSRM S THE T3 DL R Z 5 IE K i 9

1974k 3170



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

7.4.5.1 STHBUREE KA
AT G ARG IR R A 2T BORARE

7.4.52 SHETHRE KU
AT G ARG IR R A 2 bR

7.4.5.3 EHEEIER
A FE G AE ARG A ) TC A B I 2 T 2248 5 0

7.4.6 BLIA

MR B [ R BL55 0 R BL[2004]78 5 (MBGE. B K FS5 4R 6 THE S 7 S G R
SRAEERD . WAL[2008]1 5 (T EBUE UL E BRI A WMAHi[2012]85 5 (5% TsLiti b
T2 ) R AL ZE A AT A3 BB A % R R @ ) W RE[2015]101 5 (R T Emi A AL
AZACA N A BLBCRA 5% OB AR« W [2016]36 5 (% T4 HHHETT &N LB Al K (A
(FE AN T BL[2016146 5 (& T3k — 25 B Al 4 4 5 500 iR S oLl A SRR i ) o I
[2016]70 5 (TR FIMEAL RS EBLBOR M A B AN D S HAbAR I B MR 52 55 e,
FEBIS 7R T

(DT 2016 5 A 1 Hl, MAkATHEG T REETSA)R T8 WBAENGE R, AEBCEEL. X
R 4% 5% 2 < PN 38 H 3 4 KSR 605 M ZZ N SRAEE LB . H 2016 4 5 7 1 HkE, <Rl Higk
ANV BL O SR N ERL . SHIES 3% VS 68 B N8 A 4 SR 5 IO B L IO S AE R B, 3 [
ot Hb 5 TR 157 LA B < i R A SR A S MON T S HE 38 B B

(X FEG MIESF TS R IO, BFR ER BRI ZEN N, B IRLE N & HARION
EIAEYARNY T3 88 o

(3)%e FE < A5 (¥ Al A5 S5 R SR MAON. 5 7 Fl AT 54 ) AR M 78 1) 56 4 SRR AR 1A 20% 17
NN

7.4.7 REEFRER

SR EZY S ALK R
= . RS
{2 4 o 5 54 TR A 5 A =BLIPNN Eﬁwﬁm% &4
Hh ] R AT A A PR 2 ) (e [ R A ARAT) EEFREN. EEWHENM
HH ] HL W 55 FR FEE AR
= KA F4E F(Assicurazioni Generali S.p.A.) REEH AR

20004t 3175



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

[H e s e AR AR

AN E AL

T R RBATBR SUE A 7

B N B B 2R

BT 2 IR BB A A7 BR 2> =] (“FR T 5 0R™)

BN RS E AR
BZR CPEEBD =614 A

[H 78 R BB E A IR A 7

A e N E i AL

TE: IR RERSE 5 AE I H 55V I A #— SRRk 2 kAT L.

7.4.8 ARG K& L4 BT LA SRR T 5

7.4.8.1 iBid KRBT R 5 BT HHAT IR 5

7.4.8.1.1 BRERZE

ANFE B AR SN e B R AT B S A] oR A e SRR T 58 B BT AT ISR A S

7.4.8.1.2 BUER 5

ANFE G AR ST PN e B R AT B S E] oR A e SRR T 58 B BT HEAT I BLIERE 5

7.4.8.1.3 RHZH

eEAL: AR

3]

2016E1 H1H®2016E12H31H

AR AT LRI ]
2015E1H1H®2015412H31H

KBLTT SR =P L 7 2 1A £
R4 P AT S FRAZ G P RAE
7B A1) R Ee A
)5 %2R 1,317,737.81 23.99% 122,524,517.89 33.68%
7.4.8.1.4 %3 EIEAE 5
SRiEAL. NRMT
A A A T L )
20167F1 H1HE20164E12H31H 2015E1 H1HZE201512H31H
b L 7 24 1A £
KBLTT 2R . .
e T - e T
R4 PREC
p Y Ili0] =X 0]
Eb f31] E 151
FT R 3,100,000.00 0.75%




[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

7.4.8.1.5 N REBES K&
A HE G AR A A PN b A R T ) SR A S S A SRS AR 4

7.4.8.2 REXTT M
7.4.82.1 EE&EHR
hr: KRG
A bR R L A i)
A 20164F1 H1THZ20164F12 | 20154F1H 1H %2015412
H31H H31H
YA B e < I SCAS R4 B 2R 34,703.45 208,761.83
Horpre SORMH NI % 7 44 3% 10,714.81 22,520.68

ARSI ANEFRRESE A RA T ISR 2T — H £ %72 15E 0.35%15 5%
FirfE, BFHRGTETHHIK, #%HT. HitEa=8:
HEB AR =1 —HEE T E X 0.35%/ 299 R

7.4.8.2.2 EETLER

A NRMJT
ENY AR AT B )
i H 20164F1 H1HZ2016412 | 201551 H1H & 2015412
H31H H31H
IR AL e < N S A B B 19,830.58 119,292.44

e SRS FEE A B 2 W ERAT MFEE ST — H 2R & TR E 0.20% M4 TR T,
KB H AR, %A HiHE A :
HItEH =a—HEESHE T RE X 0.20% / 4FE R

7.4.8.3 55RBRT5 HEAT AT A R ML T 3 B 627 (65 B ) A2 5
AR AR ST P B A P AT L) R A 5 ORI T REAT ERAT 18] [R] b T 47 K 52 5% (5 [ ) 32 5

7.4.8.4 BREFTRBEARESKFR
74841 MEWHNESEENCHEEREREXREESNIBEN

AN 9 S b AE L AT LS B A PR I8 A 3R e R A R .

2273 317



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

7.4.8.4.2 MEPRGBESEEANZSMHANKEK T B R A EEHHIL
AT B AR IR B b A AR T B < A BN A K A Sk T B 98 AR O 1L

7.4.8.5 HIRERTT RE HIRAT sk R AU 243917 A4 A B

hr: KRG
A AR FE AT B )
RERTT 4R 20164F 1 1 H #20164F12 31 H | 20154F1H 1H %#2015%:12H31H
WARRH RSN WRRE BV CEIISTION
I R ERAT 277,683.85 27,175.02 31,295.53 40,278.54

VE: A SRS HIRAT AR B SR8 A\ B BURAT R, HRAT FDNE R R

7.4.8.6 ZESHEAHHAS 5B AHIERKIE R
AT S AR T 1T B B R T B T 4 RS i SR IR T SE LA B PR IE S o

7.4.8.7 HAMRERRZ 5 H I3
AT 4 AR A A % b A B AT b ) 35 TE R U B 1 oAt D BE RS B I

7.4.9 HEK (2016 £E 12 A 31 A) AR EFEWREZRIESH
7.4.9.1 EINTAHT KA RIEFH T R KREZRIESR
A G AR 5 B TR TE BRI TG 37 /488 A 25 171 970 368 52 PR ) IE 55

7.4.9.2 FAREFA i 52 R S 2 PR A R
AN G A T AR T I 452 AL I 52 PR B SR

7.4.9.3 BIRMGFRIE BIAL 5 e HEIR 1 i3
7.4.9.3.1 AT R HMHSF 1IE R
A I G AR A5 HA R TOARAT 8] T 3% 555 1E 1B A A A4 i i 5

7.4.9.3.2 R B MHdsIER K
AREE G ARG IR TR 5 B 305055 1E [ W /R 49 0 55 55 o

7.4.10 A B T EMEMN M & vH R R 75 2 U B K9 3 Ah IR
(W~ e



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

()it TH A SO E TR R

AFRETH RS R ITENZEOG XS 2 e v E AR 5 B S SR BT & ) &
JERRGE -

—JE R A B ARV R T 5 BRI

BRI BREE— 2 U B AN 5 B3 7 587 £57 L B 4 T U S R A

H=JRIR ARBE B A A TS R A

(b)FRFEEHT LA SO T B A e ik T A

()& Z ke TR A RME

T 2016 4 12 A 31 H, AEEERAT LA e B THE B ARSI TR 24340 a5 (10 el 37 P R T
R IRIIARECA 5,257,502.10 76, TJET 5 — F RSB =2 R ARE(2015 £ 12 H 31 H:
JEIX 8,737,289.30 76, )& T2 — JRIK LUK =2 IRIIAED) -

(i) 2> Fo M1 P Ja J2 2K 1) f 2R AZ )

X TEFRAZ 5y i b I SR AN 55, o B R ST o, 58 5 AN R (RO G Tk R A5 IR R 52 5 A
TEER) BB T AR TP RATEE O, AREEE AR T H 252 5 WE R H R . 22 5 Ak e &
IR A 03 TR AR SR i SR AN 5 23 R 28 SCHT B AN EE — TR U0 T AR A A 18 8 R FH A AN PR g A BT
ERAY WK IENOF ALY - PR W SN & N Tie /A WK ENNAEE =2 € Y S N =3/

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

o

()ARFFE R LL A b B T2 B <Rt T

F2016 5 12 A 31 H, AIEGRIFHARFEER LA RO E T E RSB 2015 4 12 H 31 H:
).

(DAAA SR ETHE SR T

ANCLZS SO T B < il B 7 0 7 o7 3 A A SRR ORI . At g £ £t LK TR S5 4 Fe i
EAHZEIR /N

Q)BR2A FAMEAL, BT 53R H ATk G J0 e i WY A JH Ay B B S0



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

§8 HEAGME

8.1 IREEHAHGHIL
SHRA: ARTT

3 4 B
75 i H &
LB (%)
1 B 2 $5 %
Hor: 5
2 Ii] 5 WA $5E E 5,257,502.10 91.43
e iz 5,257,502.10 91.43
B SCRRIESR
3 Bt R
4 S RlATAE AR
5 SN AR 4 i % 7
v SEW = Y SEN IR 8 <5t
A0hs
6 BATAE MG F & AT A 285,716.47 4.97
7 oAt 5 T 5% 207,034.49 3.60
8 ait 5,750,253.06 100.00

8.2 REMRZETUSRKBERRAS
ARFE GRS IR AR A

8.3 JARIEA SOMME o H & B8 7 1B HO R/ R P O AT+ 2 B R B R 4
ATE G AR IR R AT IS

8.4 MEHARERHHASHERZES)
8.4.1 R EANSHE YIRS 1F1H 2% BAT 20 BB EHA
AFE G AR I ARFAT BB



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

AT G AR I R AT IR B

AT AR I R AT ISR AT

8.5 WIRIEMIF MM DRI RRAS

8.4.2 Rt HSHE ARG ™13 E 2% BT 20 ZHIREHH

8.4.3 TN A 230 K S HH B R TN A

eEAL: AR

i B4 B PR B
5 {527 i ARME
Bil(%)

1 EP e 1,498,310.00 26.34
2 P AT YR
3 LRt fiig 2,060,817.00 36.23

Horr: BUORME SR i 2,060,817.00 36.23
4 Al fii 5 1,698,375.10 29.86
5 il J 0 k75
6 rHH SRR
7 AT (AT Z#efit)
8 [E] VA B
9 oAt
10 | Al 5,257,502.10 92.44

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

eEAL: AR

b 34 WP 1
Fe e 2 Av L] i 2R = (5K) w R E
B E(%)

1 018002 = JF 1302 19,700 2,060,817.00 36.23
2 019539 16 FE i 11 13,000 1,298.310.00 22.83
3 122830 11 7k 5% 4,160 435,593.60 7.66
4 124870 14 e 2 4,000 429.960.00 7.56
5 122839 11 2R 4,060 414,810.20 7.29

26714k 31700



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

8.7 FARIZA SOMME ok He & B8 7 1B OB R /DR P O AT+ 48 B 7 STRAE S 3L 3 9 4
AT AR IR AR I B SRS

8.8 MEHIREA RIME SE ST HELFIR PR LA R SR BT HA
A EAREWIRARFFA TSR

8.9 JARIZA SOHME ok H & B8 7 1B O R/ R P O AT A2 BUE B3R I 4
ARFE AR IR AR FFA AL

8.10 MEWRAE SR HE BB R R B R UHA
8.10.1 MEWIRARE S HKIBIRHRIF MBI HA

ARFE GAIRE IR ARG BRI L

8.10.2 AK S H B K IR BUR
ARG ARG AR B ARG A AT GBI IITT, AT SRR o KU & 21 S0, DA
EMRME TR, AEFBE T BRI SRR B 2R AR 58 5 s BRI Bt
“Y
AN AR AT BRI BB, KOs XIS T AU S i s Tl B w7t  JF4i & eda
MR TR A FE A B K
ARG B OB T840 5 R AR B R AU A P . sl e ORGSR, Gl A SRR,
BT IRBE, ARRARS B AL 1B AR XU
IR T 2 R AR BT (B B SR S A E 1Y) AR RS R L R L E AT

il

R
f{

8.11 HAEMARAE SRR E PR ZH LU
IRIEA I I G AR, ARG AR T E U

8.12 BB AWM G ME
8.12.1 ZAH 5 34 P 5 < B 1A T 44 UE I3 1R AT FE A B0 A 0 1) 57 5% R 2 R 4R A o o
ERZFIAFFETT. AT
8.12.2 FEEHR BRI T4 SR b, BOA B T8 I 4 & TR R e &% 1 i 2 2 A L
8.12.3 IR At % T BE 7= 4 R
AL KRG

2704k 3170



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

1 7 HRIE S 137.31

2 JSSCE S 7 SRk
3 INLigail

4 INVLIeIPSS 206,797.26
5 AL FR O R 99.92

6 RLINELEN

7 Fr e 9

8 HAth
9 it 207,034.49

8.12.4 JIARIFH HIAL T He BB mT R 8 i35 Al
AT G AR IR AR I A7

8.12.5 JIARHI 4 B P A AEUIE 2 FRAFOLAT Ui BA
I G WIRRFFAIEE

§9 EEHFREAEE

9.1 MIRESHBRFE N BEFENGEH

Brat s fir: 4y

FrE N&it
JRESER SRt IRk e WIN =
ESXEDNUAE-((UR))
H &y 7 A7 A AR A
Frf 03501 Frf 03501

Et. 51 Et. 51

352 15,893.02 - - 5,594,344.11 | 100.00%
9.2 IREEEHANMLUARFFEESKFER
i H W aias () 3 4 A A L A3

5 28Tk 31700



[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

REEHNITA ML A A4 0.00 0.00%
93%XE&%@A%M%AE%%¢%&§%$%%EEE@%%E
TiH FHEEESMPEENBEXE ()
RNElFHHBENG . HEHHERN 0
BT 57 AR APt &
AFE LT 2 A AT 4 0
§10 FRREEHHRS)
AL Ay

R HRAERH Q014 4 12 A 31 H)IEE 04 a 8

44,111,200.31

A it S UIA) e A7 A A

8,731,471.59

AR B <5 B R A7

180,212,554.60

Pl AR T S < A B[] 473 5

183,349,682.08

A AR B AR B 4

A S IR e < 47 B 0

5,594,344.11

§11 EKRKEMHER

111 BE&HHRFE AR HRN

WA, AT B N R 2RI
112 ZEEHEN, ZEREANENESTERITRERAFZLZS)

RN B PN R N ARSI T

2016 43 H 26 H, AFESEIHNLAM 7 (HRESEHAFRAFAEERKARAS), 245

BEENFENREFSH VIR WERGED, T

KM AR A AR

2016 43 H 26 H, AFESEHANLAM T (HRESEHARAFSHERNRLENE), &
i, BRI FHEAEA R G BB 22 PE

A E NN RERER S A TR W BGE
HAHAON AT B 5K

2016 4F 6 H 8 H, AEEEHANRA T (ARESEHARAFASPEHRANALELE), &
 TRIESEAEANFREARSEHALSLH, b

ARGEHRNFE N MEFESE RS EH CEE
m EHE KB ET B A BN

529714t 3177




[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

2016 4E 7 A 12 H, ABRESEBA KA T (HRESEHARAFAMAEHANRLEAL), &
ARGERNFE N MEEZE NS WEHBCEE, FAEA M BB EAR S E NS L,
O ) A AR S AEA FAUN EAT B A ERR

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

113 B RESEEN, B&UW™. ZS&EEWFKIFL

WHEHIN, ARESTW I AFis g EHREGBEF EE RN SAREEHAN e
PR R FTENL S ORI URIA I
11.4 HEH BRI KSR

A HIA AR G BT SR TE U
11.5 A EHTH TS THIE FFrig

WEHIN, AR O H IR S5 TS AT e O o 0 5 4R B RS AT 4 AR & 1T
FHEPTHIRI 60,000 7T, H AT H UL SR T RS IR 3 4
1.6 EEAN, TEARERAEEANR ZEESATIFHRL

RGN, RSB HA B NFEE ST S A R R U BN 517052 WA 8 1 RE A el Ak 1
R
11.7 ZEMAESR A R 5 B ITiE R
11.7.1 EEHAIESRA T 5 BT BT R BB KA &SI E L

eREh: ANRMo
SR 5 B2 SZ A 257 e A <
EE=F)ie SRl
JRAZ SRR A < SRR

WU LA BT

5
Nl

IFT AR

S
gl

T

&=
fEm

SR
RIRIES?
ARSEUESF
HATIESF
EHEIE SR
PolVAEF
HREESR
JEZ I TIES
[H %
GBS
BT IESF
[ g iE 77

— = N N[OOI (N =[O




[ 72 B o 27 RUE S 5L BTk & 2016 SF 5 B4R 72 47 2

Vi e AL AL R bR A -

(1) BITHET, (52 RIT;

(2) W AROLR LS, I 5548 bR o 24 /) B IR DU E 5

(3) @EAT AL, ERIL—FNEEREMEETN;

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

(5) pa] BATRGRIOWE FERE ST, RES 2 € WIS (R A M 2 s B o0 25 2R B 1o 20 AT
AT R S KRS e 1A AN B A BT el iy DL R B i 5 BIRSS s  REARIE 2L 3Bt )
FiE 2R, SRAEL TR U S -

R ARIEXT ISR A RHR IS I . WIS R OB IPRER, 5628 5 LA

FIRRUER, 2 RSOl 55 8 1 T3 AL IE S 2 m) 22 5 AL (VR B i I CRLAR TR 3 A4 B0 KR B s [R)
), IS

11.7.2 ZEEHHIES A FAE 5 Hui# 7 HAAIES R FE R

AL ARt

iR 5 [BIEAZ 5 BUIEAE 5
‘ o7 2 HA e b7 2 A A b7 2 HAAL
75 T S K N N
WA GEH | HBRACR | R EE | WA A AL 4 A UER AT A
R L 5] R L 5] R L 5]
Mg 441,375.56 8.03%
3 2R 1,317,737.81 23.99%
HRIAIESR 312,075.10 5.68% -
- 1,600,000
E &k 37 3,422,532.20 62.30% 00 100.00%




	§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


