Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

HER R S RE S B R S 2016 R E IR G R E

20164F12H31H

HEFHEN: FRESEEARAF

EEFREN: THERBITREFERAR

ZEHHEE: 20174E03H31H

LRIt

H
b=l



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

§1 HER®RR

REEEMANERS, ERRUEARIRE Tl Bt B EBICE . = FIHEPRIAEL
AR, N AR B . HER IR o8 B AR AN ) ST R T . AR
ERECE =z ZU P E RS RE, HHERKER.

FEFEE N B AT IR A IR A mRE A &S RE, T20174:3H29H
BT AR I SRS AR FRES RSO WS aihikd . WRHAAHK
HENE, REEZABAFERBICE. = FHERREE = RSN

FL G PN ARUE DO S . B 510 SR U B AN IS R 4 B8, (EARUE S
G—EHF .

RS AN GHARRILAR KRR . BEEAA K, 5578 H 1A BT S w1
20 5 S AR 2 4 A A S 0 B A B L TR

AP FERE L A IR IR, B FH T BRI N, BB AR B R 1R
o

AR H20164E1H 1H 8 £220164F12 H 31 H 1k,




Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

§2 HE&EHAN
2.1 ZEEXRBER
B TR R AR I 7 £ 7
3 N faTFR Hh R f
Fe4 A 166003
B S (Y L RIFF A
HeA R4 H 2009404 A 24 H
BEEHA HH R 4 AT PR A ]
BEFEEAN Hh [ i BT A A IR A
T AR o < 3 A0 2 422,859,203.724}
B IR A 22 AN 5E
IR A e Ak IR AR (RS i £ 7 A Hh R A AU f £ 77 C
NES F IS N TR HERERA HERERC
NE o R EE T A 166003 166004
i&%’ﬁﬁ A PRI 402,355,045.714} 20,504,158.0117
LISY

2.2 BE&r=AuiH

AR AR 2R B S AT RGN g Rl T 7 12 47
2 Rp bl SR TNPR g = N TR e o b

B SMAFIFAEE, 19 LBE &5 IR E 1
Ko
by S AL SRR PIREECE . KIEicE .
N TFIEFER BT RNS, HR GrRR4L5
b g L AL 1 g a et Gl R4
AR R T MEE, RUETFBRREEE TR
JRUBS AL 2 4 AT SR ARl AR XU AT i TR T B S

Mg, REHRE, HRTRRminEe.

23 EEEBEANNESITEEA

i H HgEHA HETEAN
K TR EEARAR | P EERARAT R A RR

H
p=1
H
b=l




Hh R R A 0 AR IE S 50 BT 2

20 16EEAF FE A 1 47 22

A
s LR 4 AL H
BERHGE | 021-68609600 010-67595096
HLTHRFE | liyihai@zofund.com tiangingl.zh@ccb.com
‘ 021-68609700.
P R SS HLTE 400.700-9700 010-67595096
fE R 021-33830351 010-66275853

24 5 BHEHT A

HRIE TR IR E

www.zofund.com

NI A 41k
A AR A B SEHAN. BEETTEANS2 G

§3 EEMFER. ESHFERILANESEHEL

3.1 FESWHIEASZIEHR

EHEAL: KRS

311 MR AR R A A
20164 20154 20144
AHA O S H i A 14,045,838.36 1,242,451.76 3,878,570.09
AR 3,344,676.04 1,178,160.73 4,679,229.66
TN 355 4 3 25 A SR 0.0079 0.0416 0.0947
AR B S O A E I K 1.66% 4.44% 8.25%
3.1.2 BAREAE MRS 20164E K 20154E K 20144E K
AR T AR50 T 2 4 BUR 0.0423 0.0464 0.1150
AR H 4 08 1A 419,390,703.89 | 31,946,836.98 | 20,095,152.54
AR By B 1.0423 1.0532 1.1237
3.14 MR AR KRR R C
20164 20154 20144
A O S I 2 1,187,631.27 1,019,450.60 4,509,618.61

4 70 L35 T



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

A SR 808,990.73 931,247.64 |  5,893,967.66
I35 555 4 4 250 A AR ) 0.0218 0.0395 0.0882
A HABE S LA E S R 1.22% 3.95% 7.83%
3.1.5 HRBIEAFESS 20164E K 20154E K 20144E K
SR ATt 2 P < R 0.0378 0.0470 0.1053
WIRE ST A 21,278,488.59 | 18,365,033.74 | 33,804,761.69
HIR B & B E 1.0378 1.0542 1.1144

E: 1. A O seHla

FASC B G HOARA, AR g A 9] E Sl e n_E A 2 so i (5 22 sh Ui s«
2 ST AT (A5 P AR SR PSR B A 0532 Hh 2R 23 FC R 5 R 2 BC AR b ST os 2 R SRR A Y]

RRE, ARIAWRELD

RIS ARLE N . Begtlieas . AN (NS 2 e EAR s kR

3. ik Ik S SHEAR A EAE I S0 B AW B 7 B 1% T2 L, TN LA SEBRIR s 7K1

AL T A EF
3.2 BE&#ERI
3.2.1 B&HHFEEKEREESES LB S R
N%1s4
o g | kgt |
" gy | 0 ||
E - {HIG K | B W | 0 9@
IR A) | | ke | weis |
O . P 2
V=10 ®
@
HE=1TH -2.88% 0.14% | -2.32% 0.15% | -0.56% | -0.01%
o FESNNH -0.18% 0.11% | -1.42% 0.11% 1.24% 0.00%
oE—5F 1.66% | 0.10% | -1.63% 0.09% | 3.29% | 0.01%
E=4F 14.93% 0.11% | 13.59% 0.11% 1.34% 0.00%
oFEhHAE 25.15% | 0.10% | 20.27% | 0.09% | 4.88% | 0.01%
A E AR H R
iii FIERHE 40.29% | 0.13% | 27.84% | 0.08% | 12.45% | 0.05%
45
A sE 42
I BT /. 75 Y 7 Y
| ek A ol B 0-® | @@
(HP RRFR AN 75 51 55 C) =D RhrE | R | R
v=10) ® PR 2

%5 00 k35 W




Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

@
R =H -3.00% | 0.13% | -232% | 0.15% | -0.68% | -0.02%
LR H -0.40% | 0.11% | -142% | 0.11%| 1.02% | 0.00%
i —4F 1.22% | 0.10% | -1.63% | 0.09% | 2.85% | 0.01%
ik =4E 13.46% | 0.11% | 1359% | 0.11% | -0.13% | 0.00%
otk AR 22.46% | 0.10% | 20.27% | 0.09% | 2.19% | 0.01%
ifééﬁ%& Hie 35.63% | 0.13% | 27.84% | 0.08%| 7.79% | 0.05%

322 HESHEFREMURESHBRTHMEH KBRS KIS RS R4l
R LR
R R i TR A
SAHFEIE KR 5 S B e o 5 P SE o L
(2009404 H 24 H-20164F12 A 31H)

45%

40% '

35% )l

30% . / V ey TN,
| oy AV
: v i ¥

25% ﬂ*v
20%

15% ) ’//m./ T
10%: y /-,.—\.

5%-]

i ,..,--'_'\ﬁ_',..--ﬂ-\n_(’
O%M SE— — S S S S
2009-04-24 2010-05-28 2011-07-07 2012-08-08 2013-09-12 2014-10-24 2015-11-27 2016-12-31

|—¢Ek$%1@4&ﬁ*ﬁ1ﬁ%‘s —— bR A |

R f i 55 C
RUHPEIG R 5 GBS AR 5 ) SLAE #4554
(20094704 7 24 H-20164£12 431 H)



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

40%-

35%

A/
/V

30%-

Vet TN
i ¥

25%

20%

15%-

/V""*"\nf'f

10% -}

W,
\r

2009-04-24

3.2.3 NERFERSBEFEM KR LS RS B Al 2K

W'Ln.f

5%-
O%M

2010-05-28  2011-07-07 2012-08-08 2013-09-12 2014-10-24 2015-11-27 2016-12-31
| — PR S —— St |

9%

8%

%4
%
506
a%t-
3%
2%
1%
0%—27-

-1%-]

2013 & 2014 & 2015 &
[ - G . ) SRR |

700 3L 350



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

2012 #F

2013 &

' 2014 S 2015 S 2016 £
[wm FGREREG S . TR ]
3.3 TE=FEREEHANESEFEHR
A ARt
R
(hkka | F10t3en | Blekk | BEEER | FEERES I o
etlrgn CIEARAR st RIS &t
fii75A)
20164 0.280 762,901.75 80,640.54 843,542.29
20154 1.150 1’53321969'9 479,854.07 2,013,824.01
1,572,890.9
20144 0.350 5 191,810.10 1,764,701.06
&it 1.780 3’869;62'6 752,304.71 4.622,067.36
R
(hkka | F1ot3en | Blekk | FEEE | FEERES I o
etlrgn CIEARAR TR RIS &t
f5i77C)
20164 0.290 419,627.09 62,451.06 482,078.15
7,996,804.5
20154 1.000 5 367,478.02 8,364,282.54
1,179,925.8
20144 0.300 7 227,843.52 1,407,769.39

% 8 Ul k35 W



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

. 9,596,357.4
it 1.590 8 657,772.60 | 10,254,130.08

§4 EEAMRE

41 BEEEANRESZEFEMN

411 BEEBARHEBRESNEL

HRRIE S E A R A R &2 EE 2 GER AT [2006]1025 30) #ikifE, 200647 H19
HIEROL . AR KR EREAT R G1EAF . EFEFRG AR AR b HR
BRARAF . LR REEAKS CHERAEM « T TEA R ITTEA A,
HEMTEANL88C T AR T, R RAIL R AR PR~ (i) FIRA

", BREBEEMEREEHR (FE) ARAF. #F2016412731H, AREEEIE AL
PRS0 H P A 4.

412 B&EZE (BHESLHE M) EESZLEBFERAN
TAREEMESZE B
fitk 42 A% ) IR I3 A

— ML AEFR
fFHR H BAT H

KT 7 2 R R
AR B A
B GEARD PERE
AT, L RE
S A B A A
2
B S HE N
5. WEEEE. WL

i | nggyazmiﬁ”% R
P, 201448 H I\ A R 3

SRR A, WL
VROsHL. Pk TR S
BT S I 4
ST PR S
S I A T e
e P 4
ERLER &R RS

i
e
BN




Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

RIS LH . PR
HER R AT B R A RIS
RIS ZH . PR
Ui AR R St A L
HH R Al i 40 21 5t 5 2
IS A S S AP LU
HHRRIR B Rk R Tl
YRR e, PEE
W o A OR & A Rk =X
IS g S S AP LU
HH KR J R TS T B R A 2
IER R R AL RS LR,
AT P BRI e B iR
GRS R E 4
Fes ., PRREAR
Fic B VR A ANE S R 4
Bes P, PRI R
Fic B VR A ANE S R 4
ez, PR F R
Fic B VR A ANE S R 4
ez, PR KE AR
(DiE M A~ e v
2, PRI H E
HHFF U7 YIRS 4% Tt o

e,

XETT

2016401 H
08H

114F

e NN SN A R R R E]
BRA T A B . BHOG %
P BRI A PR A T s 2k
WF A 51 . 20154E6 A If A H
RREEEHARAF, &
G . A RREEFI
RiGHE R G MU %
R, PR
RiGHE R G MU %

2810 71 3t 35

=




Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

RERLE4H, PUEFER
3 58 [A] 4 it 27 AR T 4%
H4 (LOF) H4%H,
H RO 53 25 AR F 5 %
BRI EZT, RIS
% S € BT i 27 ALk
FH R EEHEEH,
R 3 R 75 e B VR A YIE
FHREESHEEH,
WA FH 3G F 53 27 TR 27 45
%4 (LOF) H4&%4 1,
IR B B T T 3 ik 4 ik
G, AR A A i
FRIEFR R RESRESR
B, A RRAi g AR
B E4E (LOF) #4&%
HE L A RR 5 4 BT T
FRIEF R R RESRES
HE L A RR 58 I 2 SR T
I 5 AR 45 R FE 4
g, hRGERR R
MR A ES
L AR R R B R
GRIEF R RRES RS
L AR B AR RS
BRI HEZH, PRE
SRR AL T 5 R FE 4
REegH,

VE: L AEBHIIAEAE H RS TR A RME R EZ B HISE S AR S A R H R
EHE, UMEHRL H AR S A LR .

2+ AEFB ML SGENAT W2 GIEZRAE MO N 5 AR B ) AR IHE -

Bk

4.2 EHEAXHRE N AR SE R T E B U
AAREIIN, AFESEINHEE T QIEFFR R RS LR . 4
S A FAMFEAA R EE M RE, AFWSEEN . B 50. BUS T, W

211 o 3k 35 i



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

B TH R E N E BAE S5, RS ERa NERE AR . RSN,
BERGEHEA A RIEMME S G RME, THEEMN. REITEE SRR
FHRE WA N2 19474

4.3 EHEANHRE N AFRZ 5 BT A
4.3.1 AR 5 il BRI vk

MRIEAHSTEAIEI, AFHIT T (AP G ERINEY IR A 7 & B I AF
B A G RB NI, R IREE AP . R RE T, Eeam L2 ik
Hy PR REARI 2 I H EA T, SERERC MO 5 BERREMIRE; £
GPATITH, VLRGN THE M AR, ik msE MRS 55,
HRAZ 5 AL Gy PATIEFR A A AL 5 i — R %, ISREL It S i B A 547
NBEAT A BT RIVTAS 2 AT AP A2 5 11 3 e U A

4.3.2 AR5 B RIPAT BB

B HIN, A a8 B RAL I QTR I B2 8 B m] P28 S il L 48 L)
LA m A BB SCHIBESERE , AT T SRR R HPAT S5 IIm SR 4%
xR, W RGMNLET RSN IR 5 AP AT AT G T
AR, BT AL R R AL S O 22 LR S B, FATT A BB A Sy i
[EITA) R 2C Z I TRIFE « 5% NIE WIS 5 AT 1 t— DR NI, JF SR e it
17 TVIEEN, MBS R , 15 R R] 1R 22 1) Ji DA 25 A T 45 2k < P e HR eI s AN TR
AR B S AN AR, F e B AL n R Vu B N R TR 5 21 RKIIAS RIS
WG ZAAFEAR A2 5 T DL

4.33 RERZ AT AT RS

WE N, AEGEHNEHEN A RGEHENES SRZ G5 AT 5Em R H &
17138 5y A B8e /b ) BRI 2 B Bl i iR 27 =4 H R IS% g L, HAEAE LA n] B
A AAZ S AR 2 $3 1 7 S AT N

4.4 ETRNHR S N TG R B SR A SRR I v B
4.4.1 REWNE ST RIEAIZIES T

Bl B164F 4, APt BARIZAT AR, RSl 4 GDPHY 6. 7% G K H k. &4
K, TR GO 55 = I BURIIFCIREG DT, IR B A3 Ml 35 B 20l w8 il
TR R A B v A P R I s sh Al 8 A g s T 9 SR IR FFRROE
BEH 75 20 140 5 250G 1T H B e

212 3k 35 i



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

FEREE LT NIZ D e, BOREE I th WA KT 4R 5% M B S A e 250 . H 20164
2H29H BEREZ Ji, LI I BEAE R B R — Bk, T 2B AT iRk
RS, BRI 20164F8 H K, JUATHE 14 RIEIE, B S X
H 28 RIS [, FEANRMUFERAE AR, SRR L A AT g v B e AR
bR MBEE N P bt e 55 20074R 95 2 Je47 IE X EAMLF. ¥ [BI g FISLF
A, AR B R A S R R D g B, Bk b R W] AT AT A B Vi A 55
PR PR o

i iiia i, 5220165 L5t H A T B AR i 95 15200, CPIRLIR{EPPIH 7 4% 1L
PR BT, BRMBOKATINR R, SR 2R GKFE. FHEMLFR R TR, FEEETTY]
S BN BB SEAR , BN TR WL ) KOS S 4 BT, R I R R AT
BB JORATHI K. B R, ZEVTETHIN, CPIF B kA Al kAT MPAZE 1
Faese, Wat R PE BAT, ZJEAEE A S AE A A F AR TR BRI T A A
ZEWREEY, T BRI ERE, B2k 0K A T WIE S A T BRI HE B
SRR, BEREERRR T 50T G EXE DSOS 5 85 H3A 2 il 3 /5 SR v 1
HRT, "SRRI PR, Gt R O AT R ENIR SRR AR GER
M ER TSR, RATIOR T EAAT RIS, AT R UE O KRR T 7 R e B
A, B INSEERIE FEROEK U R,  Fireiiiam R OE 17,

FERRAE o, A il o KA BOV R MR sems, DLh S5 4 G/ E oy £ 2
e BFR I I FENLREAT T RGBS o 28 U2 1 s i 32 Rl 2 B 1 e g, SR T A
w7 ~F B SRM,  FRAR 7AE AT A, — @R By 7248 0 m.

4.4.2 TGN SHL SR

ARG AN, e AR B IE K 91.66%, [FHMY St LU e 1 4 2 -1.63%);

CRMBUFAEIG I N1.22%, [FIIML ST HL B R #E R N-1.63%.

45 EEAXNEMET EHFTHFATIEHNHERE

JEEARK, ANEAFSE N RV 2 X Qe HF ISR, ARk — B IRl N2t A _EBhfg
VYRR s BRI DY LLEATAT . B RS D93, B BRI HAT5RE 28 R o 1 i 550K
&o M EREAREMECLHAS T, BATWOAGTF A=, N BN .

AT RO RHE E R AE SN, A3 2 S AT A A, A2 I A, &
SRR, AN TIEREL TR mA G TS, Rtz s, FIES%
VIRRERTI gy, b il ) 22 ol it R L 2 R, L2 BRI 20 BosE 5 BA
)RR G

4.6 EEAXREH AR SMHERFFERRIRHA

213 U 4t 35 ;W



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

MBI, AREEEHN IR 2 AT (i EZR R EFEN) PUR AR
FRERIE, A RO H RS ERE . AR ER RS TR NAE ) EEE R
28, MAGEREE, BRK, Kok, ReEa, WREZE AL E
SR ERUTRE. AT RS TTH R E T AR A 5T 2R S A E AR S AR P4l |
R PUTHIEE, BIORIESMER A o G2, By LA AR dh2E iy 0 S 4 A A\ ™
ARG B2 BA UG (EA B R th 8GR A IR OL, AR E &R R k75 JF
S A O< R IATEE L

AR B P NAZ MR BB BOAG AEHE U L IR B 2 AR ORI E AN <5 [R] 5 T B 20
XY B RBT A EAT M . BRI E ARy B H WA bR S E AT, et
BNALI G A FROE S ETTE WE) R 2%, BehduiE hit g BN
JATE ), R ES R UXBRUE ARG H S E N, HEitE AR E IR FEFIR [
MESEEN, BMESEENMRIEAR S R IRIEEEMAE F LA,
ARG A EBOR AL S L E BT AT BRI .

ERZ 5 AERAEN BRI S5 P w6 L AR RE T AR AR f . EiR
Z 5 HERAE R T Z AANEAE B R R 2 5

4.7 EEENNTHRE BN E S FE 5 B LR U6 B

AIREIN, AREEREE R NHATRIES . B — R aia s ol
20164E1H15H, WS H N20165E1H18H, 4k E H N20165E1H 15H, AZR 4
R N RR100y He & 8K & £10)0.28070, & it KIK41F1843,542.29 Jt, HHHl4& 774l
762,901.757C. CHEMAFFA NI EE1000 H & 0 Bk K 4.4]0.29070, A 1K THALH]
482,078.157G, HHIL45r414419,627.09 JT.

A 4 AT P AL 2 73 C 0 JE VR R R R 5 S B R I 20 5

4.8 HEHNEBNN AR SFA ANBEE SR FETEH R 3
AN, RS AMAAEIES: A TE H RS 0B A NN — 0 A8
HERPIHERT LT AR L.

§5 FEEAME

51 MEHARESTEE NS TEHLE Y
AR, P EEBRT R A IRA AR e E RS, MRIET T GESF

BREEVE) - REGF. FTEDUCRHAAT RME, AEAERE RS BT AAM i
AT, SEERBULSHIELT 13 E 8 AR 1 5.

2 14 3k 35 i



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

5.2 FEEANNREHANEES R R BIEEM TS BEITTE. FESECSH R 3 H
A, AFEE ANERE RN E . BEeAH. FE I AE Me, xt

AL WIS T AR BRI SCETT AT TIVENERZ, ARSI %

BT TIHE, RRBESEE NG MELEMTFA AR TN

5 I, A RS RS 25 5 SR A S it R 43 T 1Y 4 8019843,542.29 70 H RRFR I 25 195

CELJita i 43 Bie 1) 4 %18 482,078.157C -

5.3 IEEANAFEERETMSELEFNENEE. EHNZEERENL
AIEENEZEE 7AME WS iabr . ERIL. FHES RS W52k
T WRAGHEENE, RIERZABEAAEEECE. ®TUERRIE G =R

§6 HitHke
ARG IR ST M S 2k d & ek E R S TS 55 B CRek @ &40 & ik, 3
SN B T PR B 2 DL B e v o 5 T I S BT A N Rk R A B AR T IR
AEFEH IR 23

§7 EEMFHRE

7.1 BEFEAmER
SR PRRER A AR iR TR R R R A 4
WE#IEH: 20164F12 H31H

BAr: ARt
% = AHAR R
201612 H31H 201512 H31H
ﬁ FE:
RAT K 1,798,898.24 346,881.31
SiE AT 9,809,965.59 1,527,245.12
fFHIRIES 11,490.20 3,318.00
AL 5 M A R B 450,033,767.17 29,816,958.45
Hope BREHE — —
R X A — —
iR % 450,033,767.17 29,816,958.45

215 3k 35 Wi



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

B RIS — —

e BT — —
FTAE AR B e — —
SRR A G — 18,000,000.00
SR Z535 5K 987,628.91 2,600.00
SR 12,799,059.99 587,266.48
INidivel — —
JS AT FR K 148,538.84 430,525.53
186 JE P A5 5 — —
FHoAth = — —
AgRacany 475,589,348.94 50,714,794.89

SRR 2R AIAAR AEREER
2016412 H31H 2015412 H31H

ﬁ ﬁ:
FLIAE K — —
38 Ty M & 47 £t — —
117 A 4 A 11 5t — —
S H [ e 4 Rl % 77 3K 34,000,000.00 —
JRASTIE F7 3 K — —
JREASTIE Bl 326,746.67 57,501.03
AT BN T 196,247.27 25,621.28
AT 7% 39,249.46 8,540.45
A A i 55 B 6,933.50 6,232.22
INER B K¢ 5,324.70 —
JAZ A5 B 44,990.00 44,990.00
AR 660.90 —
JSLASS ) — —
186 S T 55 471 £t — —
HAh A7 53 300,003.96 260,039.19
i ait 34,920,156.46 402,924.17
R &R

16 3k 35 Wi




Hh R A AR WAL 2 57 2 FRUAIE I3 5 R i < 20 1 65 £ i ik ot 4k 2

TS 422,859,203.72 47,754,473.99
R4 ECAIE 17,809,988.76 2,557,396.73
P A #BGs E i 440,669,192.48 50,311,870.72
TS AT 8 B s L T 475,589,348.94 50,714,794.89

v EEIEH20165E12H31H, ARSI AF{E1.042176, 40 %R %1422,859,203.7217
H S HIFEL.042370, FEE 1A %1402,355,045. 7147 ;

20,504,158.0147 -

7.2 FiER
it FAk: PRI 3 R B R I R 4

AR #: 20164201 H01H 222016412 H31H
AT
A AT L B )
m H 20164£01HO1HZE | 2015401 H01H %
2016412 4 31H 2015412 H31H
—. A 11,486,660.25 3,028,957.22
1A E YN 30,915,266.81 2,320,473.22
Horp fERFIEURAN 324,299.20 41,782.89
EaZillSUN N 30,385,656.05 1,960,954.71
PE 7R RIS A IR B B
A
N TN BRI 205,311.56 317,735.62
HoAh AR — —
2B A (PR BA“-7 3HAD -8,424,135.79 850,064.84
Horpe R — —
BRIl — —
i % U A -8,424,135.79 850,064.84
VPR L RRIE SR IR B B
2%
kel E drid (T — —
firE TRk — —

217 7 3k 35

=

A

CHIE SN AIA{EH1.0378T0, HEE A0 AE 4l

VNCMI b



Hh R A AR WAL 2 57 2 FRUAIE I3 5 R i < 20 1 65 £ i ik ot 4k 2

% A 2 — —
AR VAN 5
3B JAMESE R ($1R U -11,079,802.86 -152,493.99
“_” %iﬁﬁj)
A0 (R, “—=7 5 B _
EHF))
'Ell A} “_” I:Iia
SHAMBN (BLRE e 75,332.09 10,913.15
1))
B: —. #H 7,332,993.48 919,548.85
1. &1 \FREH 2,804,887.03 324,974.61
2. ¥FE 871,135.74 108,324.89
3. HHEMRS W 155,633.83 99,254.07
4. T 5%k 14,400.72 2,058.07
5. FIESZH 3,139,177.05 19,684.69
Horbre S [9] D 4 b % 7= 32 3,139,177.05 19,684.69
6. HAhZEH 347,759.11 365,252.52
= MRS (TR E L
4,153,666.77 2,109,408.37
SEF)D
W FTIS R — —
. #FE F5HREL “-”
4,153,666.77 2,109,408.37
SIHF))
7.3 BIEENR (F&HE) THER
SR PRRAR N G R R TR B T 3 4
AR EW]: 20164501 H01H £20164E12 H 31 H
A NRMI
A HA
W B 2016401 501 H £2016412 H31H
SEIR R 4 RATECHNE | FrEENEE T
—\ /ﬂ\: f J/:.JE?\: %/\\
IR (R s 47,754,473.99 2,951,391 50,311,870.72
fE) 3
VAR ETES AN RS 4,153,666.7
— 4,153,666.77
EA BB CREAFNED 7

18 71 4k 35

=



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

=AW ERE S A )

N 12,424,545,
4 1 E A2 B E I E DD LA 375,104,729.73 20 387,529,275.43
“.r BIEA)
41,811,628.
Horp, 1354 HR 926,580,817.66 Iy 968,392,446.50
-29,387
2 3G Bk -551,476,087.93 9,38 ’Ofi -580,863,171.07
VU A HA =) 35 4 A A N 1 395,620
Fic Ve = A PR a1 (E AR B — T A 4 -1,325,620.44
GFEI DL “-7 SEF)
iR  (FEgy .
) IRPAA R (Rl 422,859,203.72 17'809’98786 440,669,192.48

5 g A EE T EE BATE) 20154F01 H 01 H £20154F12 H 31 H
SEN I 4 RAOEANE | rEERNE ST
— . {4 i (R4 .
IR 2B Rl 48217.194.09 | 20827201 53,899,014.23
=D) 4
VR ENES R A RS .
: A Jﬁ . zﬁzﬁ#%ﬁﬁii | 2,109,408.3 2100.408.37
FEAR BN EL CREAFED 7
R N1 B g A TN T aata L | 5 1433747
4 i E AR B B U E I D DL -462,720.10 T '7 4,680,654.67
“_” %iﬁﬁ”)
Horbe 134 HEk 166,157,209.63 8’950’009'; 175,107,218.80
2. K4 N ek -166,619,929.73 '3’806’6336 -170,426,564.13
AN B SR R RS S BN 10.378.106
P A3 72 A ) 3 4 1R E AR B — R e -10,378,106.55
CHHERDLL “-7 S '
H.H (R4 .
IR # B (i 47754.473.99 | 22073967 50,311,870.72
E) 3
R A I 55 4 2 B AH R 47
RARETIRT.AM S F B TP 57 NBE-
Xl WMiEk EHR

2019 3k 35 Wt




Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

2SS YNIPN FEI TR SRR AN
7.4 HRME

7.4.1 BREFERFENR

HH RR R R UL 28 £33 2 2R AIE 2 15 W 3 4 (DA TR A I ) 48 v [ 1 2 M B A B 2% 0 2 (LA

R RTRR o R IE W 2" Wa YF R [2009] 552085 (S T A% v b RR A fd UL 25 i 25 B AIE 5 $E %
REEFEENIED) %Mk, HPROESEHEARA R (P4 N RILHE R0 34
EY R R RRARME IS s R AUE R R R SRS AR AR ATTEE. KRS LM
Tl FEMRAE, BRI LEENFEINGTE SF) 355 4:2,151,799,709.57 7T,
Ml 2838 46K T R 2 VI 55 BT A PR 2 w3 K o OR 38 7(2009) 25078 5 IR T T
PABSHIE. & EE R 2%, CRBERRR Y A i g B UE R B e & 5L & & [F)) 172009
SEAH24H IERAR, e G R H W2 S0 AL 4N 2,152,411,566.06 4 2 447 4,

A\ % ] BT 5611,856.490 L S0 A, KL E I E A HA N RO &8 A
FRAT, BEESIEE A b ER TR AR A .

A AR e i RUE TR R P A e R e A R A1 (P RRAR Wi i 152 07 Y UE - 4% B8
e M), AR HSEMERTEE TSI NA R, KR hHs
NI o AESBCTEH B QA B2 [mI I WSRO () e[l B T 7, FRONASE: AN
WG el 5 i ARSI 3 B i RAH & IR 95 2 1, FRONCIE. Ak
EAK. CHEMMICBBAIAE, BTEERMRIAR, BB 0T 5 &
WHHE, THEA RO T H % ) 2 6 50 i B LATHS H R AR A A 2k
WUSE BN B RIS FH S — SR R & 08 (EA 0 e #i 2 [RIASREAH
4o

R (R N RILAEIER R I EE) M Ch R B G R BUE A R R S e &
) WA e, AT MR GE BN B R e e TR, SREM. 7
IR BURSCRENLIfT . &Rbft. rfi. A, RATEE. TR, MRE s
(BRI TSR« BV SCRFESR . IR IRHGUR . W Hmids. RS ST
Fefots fiFemll . MRATAH FDLAFR, Bk E U DA AR el b BRI & e v 2
SRR A G TR (EAR G EE R 2 A E ) B E ARIE R AT B it
77 ISR BGIE L SR A el IR 2 SRV R e e b et TR e
HAELGI: SRR LI AR T2 &5 7 1080 % ; N3 & H H &AL 1Bk [H
AL THMNIZ HIRIER)G, AFeRAIlE a0 20 HAE— S LA BT 7R 5
HOGI AR T 5 B3 7 1 5% ARG LB AE Dy TP ZR & R (BME) R4

2520 U1 4t 35 ;W



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

MRAE AL e 5 8 BN T-20154F9 H 29 H A AT Ok T8 dloh BR AR Ak Wi 2 i 07 AU IE 77
RIS EIERER A1) , H2015F10H1HE, AF el S B AR .
FfRE et (S E) TR

AR 55 2% H A ik <5 1) 3k < A BN P K <4 PR IR A W) 201743 31 H bR H .

7.4.2 SHRR ISR IR

AR B < ) WA 55 AR AR A% I ECRR §-2006 4.2 7 15 H A LA ITR) A - € Aol o v
— AN+ TR ARSI A AR ISHURE (B R SRR ol 2 tHAEI™) . rp I 2
AAT H) CUE SR 3500 5 < (5 S I B XBRUBEAR 553 5 <SR LR 5 AIFAE TR 5 >) |« T EHES:
PRk o (LT RIRR A [ 2 gl P ) miA 1) CUESR B8 2 e e TR Sk 55 45
S0~ ChRRa s a G BRSO B R & B ) RE I 55 3R ITET 4,45 517R 1
FERE R 2 S el b2 AT A SR S SO VR IR ik AT )b S 55 4 A i

7.4.3 AR S THEN & HARE S 2 K B
REE G 2016 M S5 R AT b 2 TN 2SR, s, el AT &
2016412 H 31 H B 55K 0L LA K 201648 i ) 2278 SR AN G 14 B AR BN 1B LA 5515 B

7.4.4 FIREHPRA K STHBORM &5 Bl — RIS — B33
AR E IR BT EOR . it liTh 5 ol — WA R 5 A — 5L

7.45 STHEERAMSTHETHEE R ZE4E T IER UL
7.45.1 SHBURAR T UL

To
7.45.2 ST FIULEE

To
7.453 EEFEIERULHA

To
7.4.6 BLIR
FRAEIABGES . B KB 55 SRR [2004]78 5 (B . B BLS s Rk TiER KR A4
R B R B 38 50 ) W R [2008]1 5 € 5 T Ak Fr A5 A 2 0 B B sk 138 40 ) . W Fi[2016]36
S T AT E R U RO SE ) WEL[2016]46 5 (T —2b B
A THHETT & DO S SR A SCBUR FIE 0 ) . WRL[2016]70 5 (& T-&RNLE [ELAE
A R BUR FIAN TR AN ) S A AR S B i AN S2 45 04, F BRI R0

221 w3k 35 Wt



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

(1) T 201645 H1HH, UkiTHESTAEEZESEAE T EWHBIERGERE, AME
WCE VR o X UE SR8 0% 5L 4 BN GE FH 3 & RS M E MR RAEE L FL. B 2016
F5 H 1 HE, SRl hsEanE BSOS G ERL . XUE R 7 R G BN IS 4
LSRR SR M AN S AE G AL, S 5T . b5 BUR 5 DL & SRl AL A SR R S BN TR
TERE{ERL.

(2)  XEEMUETF AR RN, BHEEEGIFIZEN N, figEIARE R &
FAtN, B AER AL BTGB .

(3)  MEEHAF A ATF RN, B A AT 6557 0 bl AE A 2 e SORALE AR
R4 20% 1S NPT -

747 REEFRE
SN AL KRR
W IR & PR BR A A HEEHN. e EYG
7AN AN
Hh AR AT A ﬁﬁ)ﬁ A w) (U N YT
[ #E I3 B A PR 2 7] (R AR AEZ2) REEEHANRAR. EEHENK
OV IR B A R (T R e
Ji B #% éﬁﬁ@ﬂ) {EA R (" S e A [
R ERBEEARAF IR ER") AR
Unione di Banche Italiane S.p.a (" A F A [
RECERAT)
BB E A A CHRA 10O REEH AR
HH KRS TH: % 7= HE (i) B R A A REEEHANNERTAF
BRIRR BB A (B HRAA REEEHANNER T AT

e NIRIGHRAS 5y BAE TR 5510 Bl 9 42— AR b 26K T S

7.4.8 AR E B K AR BT GHA BRI SRER T 2 5
7.4.8.1 B KRBTSR 5 B ITCHATHIZE 5
74811 REXS

o

7.4.8.1.2 BUER 5

25022 3k 35 Wi



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

e

7.4.8.1.3 PLATRERTT KA €

T
7.4.8.1.4 B
SRS AR
ENH A R AT L ]
2016401 501 H £2016412 431 | 2015401 401 H £20154£12 A 31
ERUIEZY : — a —
i 2 A R 2 A R
FRE 40 FRAZ S B RS 4 R AZ S B
LL 41 EL 4
] # U F3 19,672,835.92 4.58% 85,332,235.12 39.56%
7.4.8.15 fRFEIEAL 5
SRS AR
ENH A R T L )
2016401 401 H £20164£12 431 | 20154201 401 H £20154£12 A 31
FERUIEZY a a
i 2 A R 2 A R
FRE 40 [ ) A8 A JRAE 40 [ ey A2
i Ll B L gl
] R 27 291,100,000.00 1.22% 32,503,000.00 1.54%
7.4.8.2 RERTTHREH
74821 BEEHER
BAr: ARt
ENH A R T )
i H 20164201 501 H £2016412 | 2015420101 H £20154E12
H31H H31H
AR AR () A N ST
JEP— 2,804,887.03 324,974.61

25023 w4k 35 Wi



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

Hordr: SCATEH BN
B AP B
1. SCAT B4 BN Hp R 4 A A R A ) 1) 3 N A I 4 T — H 25 4 %5 7= 19+ 0.60%[1)
R, BHRTEGHHIK, EHXAT. HirHE AR N:
H &2 = 77— H 2 4 %7 13{H x0.60%+ 9 4 K2
2R T AN P RIE S A R AT 2016 4F 10 H 25 H (hRIESEH A R A 7
KT H BRI 25 B 27 BOIE R R R R S B S M AR A N RS R g R s B A )
FIEE, H 2016 4F 10 A 26 Hig, EE&EH TR H 0.60%/4F T[4 0.50%/4F, it
HARAZE,

69,342.35 39,960.36

74822 RETLER

A ARt
A HA - AE R AT B HA ]
T H 2016701 01H £20164£12 | 201540101 H £2015412
H31H H31H
MR AR R34 N S
871,135.74 108,324.89
fHFEE ok

1 SOAT AT N rp B SR AT T8 P il — H 2 e 507 19HH 0.20% £ 2 R i3,
BHRUERA AR, %3 HitE A5 08
HAEE =1 — H R 517 145 x0.20%+ 24 4 K2 .

2RI A T AP ROE S PG TR A F2016 4F 10 H 25 H (HRIE 4SS A TR A A
KT KRR 25 i BLIE R R R S S B S AR A N RS R BB U E R A )
FIEEE, H 2016 4F 10 A 26 Hilg, FEE&HLE RN FH 0.20%/4F F %N 0.10%/4, it
AKX,

74823 $ERESH

BA: ARG
A
RAFEH IS5 B ) 20164F01 7 01H 222016412 31H
& RIRTT A48 PRI A s | R Ra i 2k st
A C
Hh [ AT — 25,637.49 25,637.49
Hh R 4 — 35,339.11 35,339.11
HE #UE — 515.85 515.85
it - 61492.45 61492.45

24 3L 35 L



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

SR I 2 G 4RI EE1A] 2015401 H 01 H £ 2015412 H 31 H
ST TR TR R A 7 | P RS R i A 07 pon
A C
b A BARAT — 30,001.75 30,001.75
Hh R 4 — 21,616.20 21,616.20
ESESNEe — 685.10 685.10
At - 52303.05 52303.05

TE: SO BB B LR 88 5 I 55 B H il — H CREEE B 1H(H0.40% I E B R it e, BH Rit &5
AR, AT R G E AR AR, R i R a8 B PR A m TR SO B 2k e i 4
Ut AR AN HAHEIRSS =11 — HCHRILE B 1#H*0.40%/ H4FE KL

N3 G AR S A BN ACHU B 5 A 55 2

7.4.8.3 5RETHATHRAT IR R ML T B35 (& B )2 5

o

7484 ZRBFEHEEAEENHEMN
74841 MEMHNESETENCHBEAREREARZESERNBFR

s NRMIT

A b4 R T B B ]
20164E01 H01H £20164F | 2015401401 H £20154F
i H 12 31H 12H31H
AR IS | ERAR MRS | P ERAR MY | ERAR R
i fiirEA mfiigrC i fiirEA i fiigrC
WS SHWIFEA 8 | 1,899,607.46 — — | 366,703.34
i IE] RSN S i — — | 1,899,607.46 —
e 5 B ) R 5 2 A2 B 47 A0 — — — —
f}f%ﬁ%&%,ﬁﬁlm DR [ /522 H B B | 36670334
WS IR A e | 1,899,607.46 — | 1,899,607.46 —
e IR A 1) 3 840 0
0.47% — 6.26% —
34 BB

74842 MEMRBESEENZ I HARRETT 1T A2 SHIHF I
PR HEN Z AN A ORI T AR T N IR P AR &

25 25 i 3k 35 Wi




Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

7.4.8.5 HRBAT RE BIBRATIFRBUL SR E R BB

fhr: ANRmM
L AR AT LG A

o 20164201 H01H 2016512 H31 | 2015401 H 01 H 22015412 H 31

PR EZY
H H
AR R0 =1 ERIPSYIN WIARRA ) HRESU AN
] 73 A AR AT
i @ miﬁ‘ﬁ 1,798,898.24 154,162.72 346,881.31 24,207.67
TEHIE R

T AEERRATAAF A SIS NP EEBRRATRE, ZHAT FNEAIR T .

7.4.8.6 AESERFEHAS S RETAHFHIESFHHER
T

7.4.8.7 HABSRERAZ 5 H I B
T

7.4.9 R (20165E12H31H) AEEFE KFEZIRIESR
7.4.9.1 BHAMHT &/ RIS T AR KR K78 2 fRAiESs
T

7.4.9.2 BIRFFH K RHE S T8 2 BB
p

7.4.9.3 BRMBMHFBIERIER 5 HIERNEF R FFE
7.4.9.3.1 BT TSI IE B W

T
7.4.9.3.2 2 5 i 5t ss 1E B
BEAREWIAR2016512H31H 1k, FEE NFHUEFFAL ) AT 5557 1E B AE 5 T 1% A =

B EHIE 25 3K A2 45134,000,000.00 70, T20174E1 H3H 3. 142858 5 B SR AR I 46 N\ i
IR, RS2 5 BTt e I Ll 4 EONPRESR Je . AMIKT5i37 B A RS 2 1 4R A0

25026 3k 35 Wi



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

7.4.10 FEITEMBMSITSTHRE T E U AR

L)AnbrE

()it THA et E TR 7%
ARMETTELRIERZ R, HA RN ETTERETN S BEEEZE XN ERTE
(1) B AR JZ R R -

F—E R AR BB AR R T LR R HRAN .

W BREE — R UM NE A ME IC BT 7 B0 5T B B R TR ) A\ A
=R FHIR BT B i AN AT S 4 A\ EL

(b)RFEEHI A ot E T E i 4 T A

()& ZR&m T AN RME

12016412 H31H , AZEEGRA W LLA ubiE vh& B IR TH A 2 40 75 1) <5 Rl 5% 7= o
J& T3 R IR AR %1 9450,033,767.1770, JoJ& T 5 — 2 XA = 2 IR IR 4 (2015412
H31H: BT5 22 RIIA%1429,816,958.457C, TJE T2 — 2 M = EIRHIAH).
(i) 2> SCAME T & /= R 8] 1 B R AR )

X TUEZRAE 5 i BGRB8 2 AN BR (B3 ik ik A I
A G ANEER) . BUE TIEATTRATEE L, AEEASTFME 2585 KR 5K H
)\ 52 Gy ANV R T 1) % IR 6 A o A O I SE AN 7 A SR B FINEE — 20k FRAR T A
{ECTA B bR FH AN RDULSE R NN T 2 SO L B2 M R, 7 i AH DR I SR A 53 27 o e e
(EINAEE =) Sy o =3/ 8

(i) 55 =R A o (B R BRA AL B 42 40

o

(C)AEFFEEI LAy su B T ) e T A

T20164F12 H31H, &I ARFFHIERFLLII LA R A TH & 1 4R 55 5= (2015412 H 31
H: [F).

(d) AL et E T & ) E il TR

ANCAZS AN B U B2 1) o i 5% 77 A A7 £ 3 S0 5 B ISR TR HoAth &= Bt A5, K TR 5
A M AEMZIR N

Q)R A FRpESL, BT 2R H AT 60 75 U0 ) At E B T

§8 HEASME

8.1 WAREESHEHEEN
GHs. NRMG

2527 U1 4t 35 ;W



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

2 T H e 5 FE G R
e (%)

1| B — —

Hrr: B — —

2 | B R 450,033,767.17 94.63

Hr: gy 450,033,767.17 94.63

B SRR SR — —

3 | Rem — —

4 | ERbATA ST — —

5 | EANREEHTE™ — —

Hodre S =[RS\ IR A 4 ik 7 — —

6 | RITHERMLGEHEA &/ 11,608,863.83 2.44

7| HAh & IR 13,946,717.94 2.93

8 | &it 475,589,348.94 100.00

8.2 MEHIR AT RIBERRA S

8.2.1 MEMIRIEATW T RIEABRERRAS

AT G AR IR AR A B

8.2.2 MEMARZEATIL R PHER R B ER R A S
AR AR RO

8.3 JARIEA FHME L2 & 7 §+H LB K/ NEEFF R BT+ B B R A 40
AIE AR RARFFAIEE -

8.4 HEMINBERRASTHE KRR

8.4.1 RiHFTN S HAIEE & 713 H 2% B BT 2045 F1 B R WA 41
A I AR AR IR

8.4.2 RTFLH S BRI & B 7 1 290 BRI 2042 HI B = 93 4
I S AARE IR A R

8.4.3 SENBER B RRA B K 32 Y SR IO i
ARG ARG AR R FFA B

25028 7 4k 35

=




Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

8.5 WIREMSE MR EREAS

EHEAL: NRHIT

o " TR
Fe5 57 i ARE ] (o0
5 i 2 29,961,000.00 6.80
2 | JATEAR — —
3 | &Rlfizr 9,744,000.00 2.21
Horr: BURTE SR 9,744,000.00 2.21
4 | fiige 359,474,767.17 81.57
5 | Ak R 9,942,000.00 2.26
6 | FHASESE 40,912,000.00 9.28
7| AR CRIASHAR) — —
8 | [ENkAFH — —
9 | Hith — —
10 | &t 450,033,767.17 102.13

8.6 JARIEA FLHME L& 7 §+H LU K/ INHEFF B BT A8 B3 B R A 40
EHAL: NRHIT

ot SRatE
g | iRy e e (5K AR E
’ TR - {85 H 151 (%)
14llE IR
1 | 1480408 " LMEREE 300,000 | 31,890,000.00 7.24
nl
2 | 101571001 | DXL 300,000 | 30,687,000.00 6.96
MTNOO1
3 | 019539 16/ %11 300,000 | 29,961,000.00 6.80
4 | 122432 15/ 6101 300,000 | 29,937,000.00 6.79
5 | 136244 164£ 02 300,000 | 29,280,000.00 6.64

8.7 JARIE A FHE 5 e B 1FE LB K/ HERR BB 142 B SCRRES R B A
AT AR HIAR AR R B SCFFIESF -

8.8 & WIARILA SOME 5 EE B LB R/NHEFF AT L4 St )R B B W 4

25029 3k 35 Wi



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

ARIEEAMEHIARRFFA SR

8.9 FRIZA FME oy Fe S B 7= 1+E EL ) K/NHR P I B TL A8 BGIE S B B 41
AT AR IR AR FFABGIE

8.10 MEHIRAE SR EMBIBH L5 B A
8.10.1 MEHARAEEIF KBTI B R SR H 28 4
AR DA & T AL BBV ], WU IAE
8.10.2 AZEBLH BIHHI B KB HEBUR

AR A & T AL G R BCRVa H, HUIAE

8.11 MR AESH T M E B R 5 B v

8.11.1 ZAHAE AR BB BUK

AR G50 [R5 300 B () 45 8 DAZEL A R 3R XU T O 2 38 1) o AR BE S FE TR NI TR L
TET AN SZ 00 R 28 7K & TR AR (SRl b, 42 B8R 28 XU PP A -- 22 B ORAEL bLAg o -
W4 BABUA R AR AL S KSR AR, M IR sh & B E FUH R & L R .

8.11.2 MEHRATE ST I E G TR A

EFUHGEA R T ARSI TIEE, Sk EA .

8.11.3 AHIE B HA A Y

00 B RS20 (B, A BRSO A 0 A, TR RO P, 2
SR KA G BRI, 65 66 2 W 5 34 RS 34 O LI . %
MTSAHET S PERIE B M7, BORE LA HT AR, %o RO SR SR . R (009
AP, BT SRR AP ES IR T BB IS, BRI I BT 7
SATAE b, 7RI G K R R

8.12 HBAASIE M

8.12.1

AT GBI RT T A4 UETR R AT BRI W AR YU E RIS R T, BrER & g
I HAT—FEN 2B ATHEDT TR,

8.12.2
KREEG NGRS, RS SRR AR .

8.12.3 HAZR A & TR 7= 44 ok

25030 u 3k 35 Wi



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

BAr: ARt
FF5 E &
1 | A RIES 11,490.20
2 | BISCIESHE K 987,628.91
3 | MR —
4 | BIYCR]E 12,799,059.99
5 | REHSCH K 148,538.84
6 | HAhMUEK —
7| FERERE A —
8 | Hfth —
9 | &It 13,946,717.94

8.12.4 FRFFH HIALT ¥ B BT Fe e fii 27 A 40
AT AR IR AR AT 657

8.12.5 AR+ 4% B E= A A FE VLR SZ KR 1B 0 iy 15t B
AF G AR HIARAR A B

8.12.6 TRA ST MERIHA S FHBRH 2

AR PP BRI, BB AR A
TR REAEAE R 2 .

v

§9 EEMTRANGEE

9.1 MIRESWHBRENTBEFH NG

PR BB LB ) o T A

AL

S PN 1|
N " IRk e MANREH
WE | HE AP | PR ik ’

T by R

A&l ) B B i ey i
A X e N

1% b 1% o
HHRR AR 1,577 | 255,139.53 391’467’3;2 97.29% 10’887’67945 2.71%

25031 3k 35 Wt




Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

g
TR A
R R R
el 1,494 13,724.34 3’108’723'2 15.16% 17’395’43247' 84.84%
5i57C
it 3,071 | 137,694.30 394’576'023 93.31% 28'283’10292' 6.69%

9.2 FRESEFEANNMWA RFHEEESHIFL

T H g m | FE A B () | R E s A ]
KK F fid
EPB i ‘{,U& 0.00 0.00%
B A L P [ A
e = N k=3
R S e
AR N 0.00 0.00%
iR C
&1t 0.00 0.00%

9.3 HIREESEEANRKMLARFFHERTFBRE S B BXEER

RS AR R R
T ST 5
gE| 13 BN ) )
R A .
A R 3 3 A
PRI S A | T R .
IS c
yan 0
R R 2 .
A
o 4 S AT T
AR SRR ATI e e s
BN . 0
yen 0
§ 10 FHRRIES AT
W

hWAS IR RS A | TR R i 2 C

25032 3k 35 Wt



Hh R A AR WAL 2 57 2 FRUAIE I3 5 R i < 20 1 65 £ i ik ot 4k 2

ﬁijié;;;i;;;EM2009£E04;§24E” 270,793,844.22 1,881,617,721.84
AR A HA M) R A0 B 30,333,002.34 17,421,471.65
AR T U 4 R 4 670,092,171.93 256,488,645.73
s AR T U A 4 e TR [ 47 0 298,070,128.56 253,405,959.37
ARG HABL ST 0 AL B 4y A — —
AHR T S AR < 0 L 402,355,045.71 20,504,158.01

TE: RIS AR BN 8 [l e e

§ 11 EXFEHER

11.1 EEMBFE ARSI
AN, AESVIEH NG T REEMERA AR, FT2016410H24H%*%
waEN T GRS RIS R RIS R R I SIS A FA R FHTNER) .

112 Z2EEEAN. BEEREANETNIEESREBIINERAERZS)

11.2.1 BEE&FHANERNFEL)
A AN, HEESEHANT2016457TH KM A Y, FE =L H201645H 7 H M
HH R e A PR A A B R 5% o AH QAR B S T0T L 420 [ v 6] 8 M o 7 B G
FEE I ) o EIE M 2 A0 RIIE R R

11.2.2 BEFE NNLIEEEILE R E RN FALD)
AR AFTE N LTI EITE AT TIR KRR ANFAZZ).

113 B RESEEN. ZE&M=. EE&TEWSHIFL
AN T LA S E RN W BeETE S5 IFAH T,

11.4 EERF R IR

TS, AR T BRAR A R o R SR IR B S R e AU A AN Rl Ak
MR T BT SR BE 7 I BT SR, i [ Y1 B2 AR5 B ket x5 Wiz o B 7 3 B8 3R
WA T By PR, ATEGRCRIAI A . WIRGS ML E . KB E . MRSk
st sems, MEGFIRBAE .

11.5 AEESHTH ST ESFriER

25033 3k 35 Wt



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

AF G F A R AR R H RIS 5 R KB R I EE 55 BT (R R Il A 1K) A S 4
B TR ST o IR S AR S R SO 2 TS 55 i o AR B N SOAT 45 TS AR K 2 I
5 P e 1 2% H12960,000.00C AR i

11.6 HEA. TEAREEREEANRZRBERLTEE R
WEANAIESE N, RS E AN NELESRE TN AR Z IS A ol
i
11.7 ZEEMAIEF AR 5 B uA RER
11.7.1 BEE&MAERAFAR G BT TR ER T KM & AT ER
GHss. NRMG

- ey N R T

pwar | T R R TIPS P
HE | e | T R e

P E 1 — — —

E#HESS 1 — — —

H B AIE 1 — - —

AU 1 — — —

RIHES 1 — —

E: 1 RAEFEIER S A RHE, RAELSEERIEFLENMMIY SR BRI DR
TifEal b, B e ML RAL IR A R R SRS E R,
2« AARE N, A S TOETIY s D A FIE SR 2 A 5 BT I L.

11.7.2 EEMH AR A RIR 5 B ut T HAESF B 5 A
SwiEAL: NRMt

5 5 2% 2 5 WL 5
‘ \ 5 ‘
575 4T | s || R o ek
MR | | R Ty MEEEH |
e RS L) e
SIF e 3 410,175,47 23,675,600 .
P2 E SR 61 95.42% 000,00 98.79%
v 19,672,835 291,100,00 _
[ #E5 9 4.58% 0.00 1.21%
HFE — - —
SRS _ - —
FOLE% — — —
FRRESEEERAF

=

034 71 4k 35



Hh R A it 0 AR UE 7 15 B8 2 2 20 16 £FE4F P4 ot 47 22

—O—tF=A=+—H

%035 7 4k 35

=



	§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

	§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


