HH R 2 TS R 5 TR I S B TR ik 20 1 647 4 FEE 41 757 47 22

H BRI B TS IR A RHER R E 2016 FFERERHE

20165F12H31H

EEEFHEN: TRESEHEFRAF

HEEN: PEHLIHRITRGERAF

EHHBE: 20174E3H31H



HH R 2 TS R 5 TR I S B TR ik 20 1 647 4 FEE 41 757 47 22

§1 HERR

REEEMANERS, ERRUEARIRE BT Bt B EBICE . = FHEIRIAEL
R, X H N AR B Szt:  HERA YRR 58 B R AEAN W) B R T . AR4E
EECE = U BT E SRR, HhERKER.

REEFEE AN E AT IR A IR A mRRE AR &S RPE, T201743H29H
H T ARG SIS EERI . FES TS0 WStk . #BRA Ak
TENE, REEZNBEAEERIRCE. R FUEPRIA B B .

B PN R UE DO S FH . B 5 SR U BE AN IS R 4 B, (EARIE R S —
TE L F o

BN AN GHARRILAR KRR . BEEAG K, 55 H7EAE BB S w1 B
200 5] 15 AN 22 4 T A 2 B S L B o

AP FERRE T L A TR B, B FH T ETEAN N, BB AR B R 1E
o
AREHH20164E1 H 1H &2 20164F12 H31H 1k,




T R T RS TR S TR PR DR < 2016 SFAF AR 75 i 22

§2 E&MANH
2.1 FEEFAKEFN
A lp HH R B R S TR S
e 001000
Y (S LA TR
EeERERH 201551 H29H
A== UN HHRR 3 4 B PR A 7]
BEE&EAN TR ERAT I A B A
5 IR I & U A 2,782,183,339.18
B s G R ANTE I

2.2 BE-=HH

ARSI G A E KR AT T, @R L3

BRI b VPRRE, )5 R 2
R IE I LT A E T T 2 R
KPR, B LT RS R
e e AT B A R I S
A A R AR, TR . SR
SRR, 5 AT G B S K P B E
VO RB00TE B2 X 30% 1 e s FE B A X 208
A A G SUBNIC A R BN AT
AT RS A T T A (RIS TR A,

Ji& A e PN R A TS ARG KT (5 5 b o o

2.3 ZREEEANMELSITTEAN

i H BEEHA BEEREN

4R KR 4 LA PR 4 ) TR ARAT A A IR A A
TRy | B BN i3]

FEfTT | BERELE | 021-68609600 010-66105799

A =[] liyihai@zofund. com custody@icbc. com. cn
2RSS B 021-68609700. 400-700-9700 | 95588

B R 021-33830351 010-66105798

2.4 fE BHETR

AL G E AR IE

www. zofund. com




T R T RS TR S TR PR DR < 2016 SFAF AR 75 i 22

SCHRE PN TELIBC I Y

b

HEFREM G S E

BERIREERL | s omm . mesm At A mT

§3 FEEWMFHER. EEHERILFEIERER
3.1 EEXTHEIEMMY Fats

SRHAL: NRTIT

3.1.1 HAEBEEMIERR 20164F 2015£E1;1§?51;2?t§
A HA O S I A -705,382,323.51 972,512,129.47
A HAF) -1,636,454,917.90 1,902,902,394.11
IIAS A1) 5 <6 BUAS HA A -0.3952 0.3234
AHAEL & A A E I R -29.52% 30.40%
3. 1.2 BRBEEMIER 20164F A 20154F K
HAA T {53 T S 44 BR -0.0814 0.1465
SR B & 5 1A 2,555,631,807.22 5,939,832,912.59
WIR e aidE 0.919 1.304

e 1. A OSBRSS AR O« BB . AN OS2 fe a2 sh i)
THBRAR SR G HRA AR A Cseiiieas in EAI 2~ et EAR s -

2 JART B2y MO A SR A IA 98 7 A7 At 2 b AR 7 BE A 5 R 2 BE A v L ST 20 (R IR S
ONIIRREL AREWIRAERD .
3. LRI SR R A EAEEE G0 BT A NNW B 5 2 e 1S s, T A B e prili

AP BT sy .
4. AEEEFT2015FE1H29H AR, FHETIKXEIH2015654:1 H29H 220155124 31H, F
7.
3.2 BEHERI
3.2.1 EE&HBUHEEKE RIS FHL S SRR 2 1 R
- . N|45:{a4
i fﬁ’fﬁ iﬁ;& Bt
= EK | s, | WEE | O-® | @@
=D BhE | U -
F=i0)) ®
@
HE=4NH -5.36% | 0.78% | 0.94% | 058%| -6.30% | 0.20%
it £ H -9.37% | 0.95% | 3.70% | 0.61% | -13.07% | 0.34%
it k4 -29.52% | 2.08% | -9.08% | 1.12% | -20.44% | 0.96%




Hh B R s TR TRAIE S $ DR B < 2016 S LA A 4 2L

w4

H 3k < A [F AR R H R

-8.10%

2.93%

-3.15%

1.59%

-4.95%

1.34%

P G VAL BIEE R, YR30 HHH A 80 R
0 FLHEAT — T, 840 5 ELAE IR 25 AR 9B 5 O TR HL A 17 KK 2 2

(] R PP, RSB LU PR A IELE

FeBU 25 Zx20%, Ehi v

3.2.2 BHESESFREMURES MR THFENKERZ RHE RIS RE

HEH I 2R ) HU

Hh R T VR A I SR A B A
AR THF B 5 LT HL B R M 2 2 g S B ons EE
(20154E1 H29H-20164E12H31H)

110%

—

100%-

90%

80%

70%

60%

50%

40%

30%

20%

10% 4

0%

™

o

-10%

-20%

W’

2015-01-29 2015-05-13 2015-08-17 2015-11-27 2016-03-09 2016-06-16 2016-09-21 2016-12-31

[— FPRAAHERAES

b 47 b 8 A

3.2.3 HESHFAEFURESTFFEM KR RIS FHLST B E RS R

H ELBE

30%

25% -
20% -

15%
10%

5%

0%
-5%-]

-10%-

-15%-]
-20%]

-25%

3

2016

[mm FRRAEHESES mm L

e AREEEEFAME N2015E1H29H, 20154E B E#E H20154E1 H 29 H £20154E12H 31 H




T R T RS TR S TR PR DR < 2016 SFAF AR 75 i 22

3.3 TE=FHEESWAESEEMN
A4 H2015F01 H29H GEEEFAMH) $£20164E12H 31 H R BEATFE AL -

§4 EHEARE

4.1 REEBARESEEER
4.1.1 BZEEBEANRHEEESHNEK

RS 4 FLAT PR W 48 rp FEIE 4 RIE R 3522006 10275 30) ik dE, -F-2006
FETHIIHIER AL . AR NE KRR BEBEAT IR GE AR EFUEFRAD AR A
Al AL EHRREARAR . REECHREERE SRS ARG R
WHEBRHRTAEAF, FEMTEANL 88 ANRM, EFBAILES AR FERK
BT EE (B AIRAFR. RREMEHRREHE (B ARAR. #E
2016412 H31H, ARFELE I AL L0 K 4.

4.1.2 B¢ZH (BRESZLE/PN) REGEEBERE

4

B35

EARRGR R E2H ()
H) IR

ERHY | BEEHY

IEZE M
Mk R

Wi

Bl
i3

201644 H
22H

201571 H
29H

54F

PTG k23 A A R A
mIE SO L, RAEDD
ARIL S A R A = BT
1. 2014410 H AN A1 BR
BEEEMARARF, FIE
AT NI S G E =5 <) &
RIS IHER R R 5
G4, IR RIERC
BIRGAIEF TR eI
S, H R R TG AT
BIRGAIEF TR eI
G4, HREERR EAC
BIRGAIEF TR eI
GAH, BT RREEST (&
FRIR G BE SR B 4 0
S5,

RULEDE

20157F5H | 20164E12H
18H 1H

124

R RIEGEHARA
A AT TR eI T 51 < W
TR ETBRESZ I, L




T R T S R S TR PR BT R < 2016 SF4F AR TS 2L

BRI RS, B
—HBRIS T, R
WA R R A e R 4
K, TTRAET IR
IEF RS RS 2T
IR EM ARG E R A
IEFR RS RS2,
2014412 H M AR R 2 4
EHARAR, SRR
MR, FlkE s AL
WK B BB s TR S IR SR
BRI HEZH, PR
B BT IOR & R ki
NUFEFHR R RS ES
L RO I R B e
AT R & 3 R ke s
BRI HEZH, PR
B0 S TR A IE SR
WREHEZH, PELA
Gl

TR EESEHARA
AIAEUR . KA. RUHTIL
SR ORISR St T A
MK, HegrmphrE, M
HEFNE 2 FBR A RIS 1
BRI L2, 20154E5

AN o R 4 B A TR

N, BT 4 20 TR B

Hez | 20164512 . .

i z ;T; 4N 104 | BUE R IA 2 WP HOR

E R AIE R R RS
Fpe, TPROH Y
PR TR IR B e A
2L IR RS R
R RR RS
HEL AR e T R
E R IE R R RS
L.

Ee L AERHMEAE B TR ARME R REZ H Hzdef il Qe & FEN




T R T RS TR S TR PR DR < 2016 SFAF AR 75 i 22

FUERMEHRR, MMEBH Iy & & A H
2+ AEZF AL SCEMT IR 2 GIESR AN AR B BRI MED BIARRRLE -

4.2 EEANNMEHNEESBEEMATEFLR A

RN, ARIEESEHNREE T QEFHREEEEE) S H % TSt 4
WL AKE gt A R A EABA SGE AR RUE , AE WA Bt B
BTy, BUE TSR RS AL L &5, RSBt A AR RK
Moo RGN, BB EHEATEARIEMMEEGFIME, TETEm.
ARJBAT He 5 TR B 35 2k & 0y U AR 28 AT

4.3 EEANNMEH AN AP 5 HRKE RN
4.3.1 AP 5 W BEAER| Tk

MRYEAHITIEHEI, ARG T (AP EEINE) U R 2w~ E
FIAFER A E/R TR, R BRBE Gl o, ARERFEIH, Ees
BRI . SR R PR B HEA T B eReZHE R %
BIREA MR L HHAT T, LRGERIMN TS MG &7, 2R
[FIAZ Sy AR AN AE B s G4, T RAZ 5y BAEAL Hy AT I RE TP 158 5 St — 2k M
7, WEBE U2 R AT AT o AV, @ WIEEAT 2132 ) (KT
Bt AR
4.3.2 AP 5 EKHATHR

AN, AREEGE BN AL GEZF R R SIS AR AV 3 5 i 1R
FEIWY LAm AEHICH S E, WP RERE. Z53IT. F)a
HAREEEIAT AR AT R, W RGUNN L7 AR RS 52 5 P 3T
FERN TG AR T, AR & 18 [F 7058 5 22 tH O 1 A 1 0, 3
(LR DNl 7k a7 ST 1Y I 70 L1 )Y N = Rl A e S i i
BB, ISR G HERAT TIENIN, WRALERE, ERFE N E
R R A A T 25 ik P R BRI AR e e s S A e IR R, ke e e
FEHAIEE N R A IRAE 5 7, RERBIA R GTH & Z AR T 5 1
THoL
4.3.3 REX BT AKEIH A

EWIN, AREE NG AR EHE LS S5 AT 5E b
[ H S 10158 53 BRAT D B B0 58 oy B I 1A 25 24 1 B B 5% S 0L, HANF
FEFAR T BE-F BUR AV A2 5 AR 2 ik 1 7 0 28 S 47 N

4. 4 FENITRE B N E S RS R AL SR I B ¥
4. 4.1 WEWANE SR H RKBABIET

2016%F, ABIHTIZIESE 1Bk LR IR, ARSI WA A I il AT
FralR TS PR SR BN R, SR 5 R Bolid 10%, 1 b/ iRl



T R T RS TR S TR PR DR < 2016 SFAF AR 75 i 22

e AFEHR AR AP AR T 2 A2 7% A BRI 4k S AL & I 25 J LA ik RAR AL v 1 1R
A AR TUY . SR L BRI H AW, SRECRR B B, (2
WRORAT W25 28N AT AN AT T 3 ke ——" BB EELA 7 A0 e 5 975
R R A AT " o A2 A B2 i Fh A5 s A 7 A AN (B RSB AE
20164F B B AR OL REFIH ST, RIT018HR.
4. 4.2 MEHNESH SR

RREIAN, BESMBEIG KA R-29. 52%, [FIANL ST LB HERE KN
=9. 08%.

4.5 BEANEMET IEHTH AT ERN R ERE

FEE20174E, AT 20164 I 554X 0% 2 AR IR B LB 2L ALl HIF 0
AFFE NI

B, MEMES LRE, RGO @rmines, shmdsnk
SMOREME, B Red AT\ sRAa J FAE L I SRS e, RS2 R
SRS RO R, S ARTE— ANt e Re AT DASEIL B R I KSE b TEIXFEM
M FT, BATA N, W T2 X e T T e sk ll, & T
it ER6-THERMRK A AR 5, R0k T — SR RS 1A K i 2 R R R 1A
W BT TS Sk Ak, FERARR T RS F5 AL 25 0 5 oy SR IR B SR 41
A, TGS LA T3 0 BUNGERF R 4 RTH, X R —RA 7 A&
TP AN E

HR, IMER B AR A SR B R 5] JT o R AR Bl B ORI A
VAT — IS ), 3R R 3 b A PR A (7K S AR PR AR SRS UT IS, i = TPOn
B SN/ SRR i, ok HEW RN, PSRk AR e
g, RRFAHEIERZSWAERKERA R A TREFRA R EE IS SOWA
EEMRPRRES, HArrsEACE G T d 2 HERR A, HEE 25
rEl, X ME KR B IR s S s ATk, BRI A r ol
b AR R TN E

B, 201TEAR L2016 — AT ZALHI L2, Sl AT A gefads
FN, TSl I S0 RN 157 75 117 37 18 6o 5 S5 110 () 252 1) T 8 47 48 1) PRI 4% ¢
RS ARALF o FZR 7 S DURN IR E 50 0= YR 1 SR AR AT P AE RS 1 vh
B P2 BB B T R 7. XK PN SR THAAR T 3% 1 il (H K P
AT

TEUL bbb, AT N201 7T 2 R I Eh20 164 58 g I 35 Hh 4
FEATHE , dE R B BAIRE B A FRER M AR LT M A =) A
RN . RIS, FRATTH T U 2 GORR Al 28 R 503 i i SR A ' 2
R, RIS A T2 .

4.6 EEANREHNZESMERFGERK



T R T RS TR S TR PR DR < 2016 SFAF AR 75 i 22

WE A, AREEEEA AL AR S FNTH (REZR AR 2
SARIEAEAE , AR R G ERE. AR ER RS TR AT
NEBERSEHE, RANFEaE., BFREK, KA, RerEmeak, |
SR SR DA AR SR TR AT RS A . MAEZE R
TR EM R TRV . PR $ATAEE, #REEMER A . A2,
S5 A AE 4 TR i BE T 2 S REA NP AEAMI I . S e AN D9 Al E A 4R il
AT R SCHITROL, RIS E 2R S 3 5 IR AR OG R WA I

BB BN AZ W BRI B A AR U L I B 2 AH DG R E AR < [R] 5 Tt A Y
295, MRS MR AE. B ERE N ReEHFEMAERESEEAN
BEAT, HEIE Mg e S RME MM E % R P8, Eehd
RS SR ESS, R ES R UIXBRUE Sk G R8N, el
BANERTLRAEFREGIEEEHAN, hiteEENRIEARRE e FANA R
FERIORUE F EL AT ity 30 A AR OCJk  fl  BOR A8 T b B AT HEAT R X
NN

ERZ 5AMERAEN G338 BA G55 B 0 L AR 8 70 S 5 AR
Pie Ei&Z EAMERIES T Z WAL B R 2 i 5 o

4.7 BT NHR 5 3 P 2R 43 S R L B 1 B
ARG WIRBATANE I, PSR S e B FAUE -

4.8 MEMNEBANN AR SFA ABEE SR i ETEH AU
AN, REEAMAEES A T H RS OB a NCEAR
NBE R T rHHER T LT M.

§5 FHEAWME

5.1 EWNAESTEE NEMFEHRLAEH

AIREIIA, AT I NAEXT IR 28 MR & RO e R e T
AT, JUHESY (IEZFSUR I EIR) NHAA RIEEE AN & & R 1A S
E, MFAEART T E R SR A AN AT, FeERPUSTHIET /& et
CONDZSIHPE:

5.2 EANMMEMNAREERBBEEMTRE. S#HETE. S RERLH
L]

ARARTE I, BRI R A TR S PR BT 2 A BN —rh R < B
A BR 2 FAE AP I A e )R & BRI BB S B BHE /R . B B i ET R
B Oy B I IRE [ AR T B SR ST SCER I b, AN AEAR A 32 3 2 e A
FEA NA R AT 08, 25 BB B E R e & R e AT . Al



T R T RS TR S TR PR DR < 2016 SFAF AR 75 i 22

HIA, o R BT RS s TR IR I 5B i < R AT R 23

5.3 HEAMNAFEERETHMFEEFARTNESE. EHMTEREENL

ASFEE NARIE X WK <o BT PR 2 ) G ] R0 i 11 R B R e TR 72
UEZF R BT I 20 165F F LR TS TPV 55 Fia b s 1 TERDL. ANE D EE L. WSt
Wit BRAGMEFEAN AT TIZE, D ENFERSE. s,

§6 HIMRE
AR WSS G AR U 45 25 VRS 2o M 167G R K 2 VIR S48 BT CRPR B 2K 3,
VEA 2 I YL T TG B R L o TR o B T A T A T I 4 S
W IECE A H R 4.
§7 FEEMFWMER

7.1 BEAMRE
SO ER: PR SR A TR R A 4
HaERIEH: 20164E12H31H

A ARt
% = AHAR R
20164£12 A 31H 2015412 H31H
ﬁ Fz:
AT 168,244,054.48 485,721,902.83
SEENE 11,833,279.45 12,550,487.20
17 PRAIE 4 1,321,078.58 7,620,752.85
T oM vt 2,274,785,179.38 5,451,795,943.38
Horprs R 2,274,785,179.38 5,451,795,943.38
FEG]T — —
I 5 — —
B RIS — —
BT — —
A SR Bt = — —
NI G Rl 7t — —
REACIIE 777 Sk 113,889,522.66 490,329.47
Ny eElp S, 62,204.46 101,360.43
IMAedile] — —
I AT ER 578,932.84 13,761,355.12
16 SE TS5 52 7 — —




T R T RS TR S TR PR DR < 2016 SFAF AR 75 i 22

\|
HIE
gl N
i) I

BEE 2,570,714,251.85 5,972,042,131.28
BRI 2 AR LRI
20164£12 A 31H 2015412 A31H
ﬁ ﬁ:
FHAfE K — —
AL 5y 1t 4 Rl 47 £ — —
Piga et S i — —
St [ g < ik % 77 K — —
AT UE Z7 3 K — 2,236,536.96
JRE AT [B] 3,182,267.45 10,861,049.04
INZREERLPNE L 3,546,391.73 7,651,452.51
AT HEE B 591,065.27 1,275,242.08
JREAST 4 5 MRk 5% — —
NAFAE 55 B 7,326,545.14 9,830,699.92
VAT H B — —
AR, — —
JREAS )l — —
136 4 T A5 471 £t — —
oAt A7 f5 436,175.04 354,238.18
UikiaEnay 15,082,444.63 32,209,218.69
A F M 2
S 4 2,782,183,339.18 4,556,479,526.79
KR53 FL A -226,551,531.96 1,383,353,385.80
HIEEE- R &t asnnn 2,555,631,807.22 5,939,832,912.59
T A B s T 2,570,714,251.85 5,972,042,131.28
e AU H2016F12H31H, BEMmAdE0. 91976, REm A fiz, 782, 183, 339. 1847,
7.2 FER
PR BRI E R SRS AR SR I T A
AWl 20164E1 H 1 H % 20164E12H31H
Bfr: KRt
A AT G HA )
m A 20164E1J1H % | 201541/ 29 H £2015
2016912 H31H 12 H31H

-10 -



T R T RS TR S TR PR DR < 2016 SFAF AR 75 i 22

— A -1,516,271,356.26 2,136,590,503.81
I IESUVON 3,305,819.77 6,176,765.32
Horpre £ BN 3,148,713.33 6,176,765.32
D il ON — _
P PE S RIS R B B B
N
A SN IR S Gl 5 = U 157.106.44 B
FAbAF 2 W — —
;Jj;&{ﬁq&ﬁﬁ HREL A -599,019,657.80 1,115,174,799.96
Horrs SR Bt i -606,538,100.21 1,105,217,349.27
R R A — —
iR IS At — —
PEPE S FRUE SR 3 B B
2%
b JE R BTN Al — —
fird: T 2k g — —
JBERAL fit 7,518,442.41 9,957,450.69
3{.{%:&3 gfﬁizﬂ i (R -931,072,594.39 930,390,264.64
AR (R “—7 5 B B
)
iﬁiiﬂjq&]\ (BURBL = 5 10,515,076.16 84,848,673.89
B = H"H 120,183,561.64 233,688,109.70
IS PNEird] 60,527,346.01 106,060,858.52
2. LR 10,087,890.91 17,676,809.78
3. HEMRS — —
4. X5 HH 49,065,381.60 109,481,737.89
5. FIESCH — —
Forfr s S HS BI04 55 7 S — —
oAt 5% H 502,943.12 468,703.51
= AREMCTR DML -1,636,454,917.90 1,902,902,394.11

SIEID

-11 -




T R T RS TR S TR PR DR < 2016 SFAF AR 75 i 22

Bk TSR

P, R GFSHY <
SHFD

-1,636,454,917.90

1,902,902,394.11

VE: ARE T 201581 H29H plior, AR EEIX ] H20154E1 H 29 H £2015512H31H,

.

7.3 IEEN (E&HE) RFHR

P TR R T R A Y

At

LR e e
201641 H 1 H 42016412431 H

. NRMo

L5 e

A<3]

20164F1 1 H 2016412 H 31 H

DR =

AR B

PR a5t

— WA AR (B
18)

4,556,479,526.7
9

1,383,353,385.8
0

5,939,832,912.59

ANz E R A S
{FAE AL E L CRIYIAI )

-1,636,454,917.
90

-1,636,454,917.90

= AR B 5 e A 1
B i E AR B EL PRI B

-1,774,296,187.

26,550,000.14

-1,747,746,187.47

61
“-r S
2,202,286,540.
Horpe 1. G H K ,202,286,5 og -50,099,801.30 2,152,186,739.33
-3,976,582,728.
2. LG L [A] K 3,976,582, 284 76,649,801.44 | -3,899,932,926.80
LN 2 o B S A RS S NG
Fic Y 7= A PR S E AR B — — —
GFERECD L “-7 FIE5)D
T WK B RS . - .
\ Fa 2,782,183,339.1 | -226,551,531.9 > 555.631.807.22
(EE5E 8 6
AT b AT
W B 201551 H29H %20154F12 H31H
ST 4 A4 B A IREE:R ) &kaann
—. 7 (4 .
PRI & ik (B 41% | 4,976,750,390.3 _ | 4976750309034
18) 4
ORI E S AR R S .
: PN J? & zﬁzﬁ#?emii | 1,902,902,394.1 1.002.002.394.11
B AR B E AR H#AF)3) 1

-12 -




T R T RS TR S TR PR DR < 2016 SFAF AR 75 i 22

= BB G5 M 420,270,863.5 | -519,549,008.3
He EA SR G, | T '5 IS '1 -939,819,871.86
“_” %iﬁﬁ”)
Horpe 1. G H K 13’211’045’47653; 4’746’779’715'2 17,957,825,191.29
-13,631,316,33 | -5,266,328,723.
2. FEGIEE [A] K -18,897,645,063.15
0.18 97
DY A 3 m) L S AR A N
Be )i 7 A ) B e B AR B) — —
GFEWRDLL <=7 SHEH)D
T WK #HB S . .
| 5 4,556,479,526.7 | 1,383,353,385.8 5.030.832.912.50
(R4 9 0
R BE A 550 2R PR 2H 1 49
AIAET 1RT. AW SR EF B FH A7 ANEE:
XN M%k FHR
HEEH AT FESTTEATA AR IR AN PN
7.4 WERHE

7.4.1 EEFEKBNR

IR B B T AR A BUE SR PR T A 4 (DA TR AR 4 7) & Hp ERIE S I B
HEZE o (LU fRIRR o BERIE WS 25 7) UE MR VP AT [2015] 55 3C (& F-#E T H R BB ikt
MURATNE AR SRR ) i, mPEEESE AR A AKE (hg
N RIEFNE US4 B 4030 A (BRI BB e SUR A BUE R R R IR S 5 & A D)
AT AT R ARG NRABTFRA, FEEIRAE, ERELHFEALHEIA
W%t A B L 544, 976, 256, 005. 5670, Mh 28 48K IE Fh K 21 Hi = 45 B (R ik
A k) K R ST (2015) S50735 36 4R 2 LSRR . 28 m) o [BE S 2 4%
%, (CPRRHE PSR SRR R LR S A H) 7201581 H29H ERAERL,
BB [A) A 2k H BB e AR 4, 976, 750, 390. 344 Fe 4,  Hri\ ik 4
FLEPTE494, 384. T84 3E S B, AIE SIS A NPROE S AR AH,
BEFEE N b E LR RAT IR A R AR (B E TREET7) .

R (PN RIEAERE SR B 492 A (PP RRIA B0 AR & IR 5 4%
WREREER) WA HE, AESNERTEENEA RIFRaMErN &R T A,
FLFE B N ARERAT BT CRUFER/IMR AR BL A HAth 48w I IS 2> itk
RAT LIRSS  BElaEIesr= (EfF. M BUF6. &, Slf. A
A, IR TR A S T AT e . PSR R
% CEHEMRYSR) « WP ERESR . B R R GER R ARAT AR
&5 | AT HE (BGE. BRI DAL F EREW S R SR 1

-13 -



T R T RS TR S TR PR DR < 2016 SFAF AR 75 i 22

LESM LA (ERFETEIEESMAIHE) » EerREadatyly: K
FE 4 I BRI o B4 WP 1 L B D60%-95%,  ASUUEFE % o Ik 4 B P E X LB
0%-3%, A5 H HALEERB ARt & AR UNNIZ S REE )R, Dlaih 2
I HAE— S DN I BUR B30t LU & T AR T R g B B R5% . AR ek
GBI AE Dy P IR300FEH 26 X 80%+rP i 25 & TR B 2 2 X 20%.

AN 55 1R AN G (0 5 e BN P W i B R 4 W) 2017423 H 31 H
FEAESR H

\

7. 4.2 STHRERHIY B

AR B < ) WA 55 AR A% B I ECRR §-2006 4.2 11 16 H A LA IR A - ialk 2 it
HEN —JEAHEID) S TEAR S T S AR RHE (LR SRR ol 2t ™) §
H R 2 AT ) L 53 5 2 <A JE 0 R XBRUASEAR 55 3 5 CHF R 3 o AN~ 4 A
T~ R ERETF IR B Mk o (LU T R AR A B 2 el i) AR ) CUEZR 358
HeHZENSESD) « C RRRUENE ARG IR R R e REeEG )
FIENE S5 AR IHVET. 4. AP BRI EHIE M 2« o B ol b2 R AT A S &
FOVF A3 G AT MV SE 5 R E G

7. 4. 3 BIEN TN K& HALAE SR e 1 7 B

AHS 2016 FEEM SR BRSNS THHEN K ESR, Bz, 528w 7 AR S
2016 4 12 H 31 HEIM SR LA K2 2016 4 14075 il S RN 35 4 (R AR 2 1 1o 2
HRER,

7.4.4 E#REBRANSTTBORMSTHME TS RE — FEER G2
ARG AR A 2B . it 5 50n — e RS — 8.
7.4.5 SUBURMSTHETIRE LR Z4EEIER LA
7.4.5.1 &TFBURAE P
AT AR AR KA T BUR AR

7.4.5.2 £iHEHHER T KU
AFEGAWE IR KA ST THAE.,

7.4.5.3 Z¥EIERULH
AL S A AR S WA AU B I 2t 22 8 E .

7.4.6 BLIH

FRPEABGH . E A 55 5L R M Fi[2004] 785 (T BGH . E K FL 55 57 0 TR %
R EBIECRIES . MEI[2008]1% (kT Nb TS Bt T8 B ECR I8 50 )
I Fi[2012]85 5 5T Szt b T /A =) i 220 2 S AL AN A B8R S A % [v) f 1) 3
H)~ WMAL[2015]1015 (T BT A | B L0 H) 2 AL AN N BT #5806 H] @
[P AI Y. W AL[2016]36%5 € 5¢ T4 1 HE T 5 b A SO AE S8 A A 1ok s s ) . A A

-14 -



T R T RS TR S TR PR DR < 2016 SFAF AR 75 i 22

[2016]46%5 kT3t — D I AT E SOl S SRV A R BURIE ) . TR
[2016]70"5 (<TG mbA L4 R b A3 Sk &5 18 A B0k kb 7S I8 ) A A AR 2 0 B v
AN SL 55 A, FEFLISIRU T

(1) T 201645 H 1 Hil, LUkATEET AFEREA R T EWHALNTEE,
AEWCE LA o W UE IR 00T 5 BN 2 SRR L BRI Z A il R AiE
B, H 2016 45 7 1 Hig, el hiBaneE VB sOv S g R . XHEF
PR B NIE I SIS . BRI R RN SR ARG (B, X [ foTs 05 B
IR A L% < Rk [ AR SR A JE MO TR S FE 38 B A

(2)  XEEMUETF T PRGN, SRS FEEMRON, B
IS ZERON, 7 AL N S AR, AR A M T 45450

(3) XM EGHUAF R G AUEIN, B A AT 525 I Aol AE [ i <5 S AR
I AIIASL 20% N NPT B, Xtk BT A I BUS IR LA TS, $5 0
BR7E 1L ADMADACE 1), BRI P a8k AN BT IS4 5 BOdIER
FE LA AU ER 1T 1E), BEdZ 50%TH NS NBL TG4 5 BRI 1
FH, BRI NS EL. MRS A I B AR RGBS, MREEE B IE.
LR, FE I8 R B E THEE B, S TA) [ ARAE R THR R AR RIS
B RN GRS A% 50% T NSNS A, RS 4t — & Ml 20% 1 %
THEN AN FTEBL

(4)  HEHBETZ 0.1% BRI ERZ B TR, SEABERAENUB AL
Zy ENAERL -

7.4.7 REEFRER

KI5 447K SAREEHR A

R G EHARAT (PR SEBEN W EI . S

i

W E CRERAT I A PR A ] (7 L RRAT

" HETEN. HEWHEIH

HAUETE e A IR A (TEHFIESR") | BB HARBR. WS

oL P A P
?% M BT A BR AT A ) (7 T3 2SR S N R A

R ERBHEAR A CAETHR") | REEHEANNRR

Unione di Banche Italiane S.p.a (¥

f—“-’—“»f %
K RIEIREARAT) CELVNGL S
AR B A K Al B IR A KO
4\ 4
7 LA K S EHAKIBR
PR T 8 7 A EE (i) A IR A ] (7
A= GBI A E
o R 45 ) SEE NP A F

BRIRM g ot E s (Bl ARAF | REEHE AR A F

-15-



T R T RS TR S TR PR DR < 2016 SFAF AR 75 i 22

=7
—
==

CRRIRIRN

T TIRRIRAZ 5y PILE IR H MV 5516 BN 4% — L 26 0T 3L

7.4.8 M EHA K R AR R RB T 32 5
7.4.8.1 BIFREEG R G HITUHITHRIR 5
7.4.8.1.1 REX S

sEiEA:. ARt
] AR EE AT
a 20154F1 H 29 1 Z20154E 123 31
o 201641 H1H 2016412331 H
KRR 44 FR H
2 HA A% 22 7 2 A A 22
JRAL G0 e JRAL 4740 .
SO s i ot N
2,593, 451, 981 12, 846, 914, 00
iE35 8. 17% 17. 58%
LS5 .90 3.93
7.4.8.1.2 B 5
Tco

7.4.8.1.3 fiFEIEAL 5

o

7.4.8.1.4 BUER 5

o

7.4.8.1.5 RIATRECTHIHE

SRHAL: NRTIT

A
B — 20164E1 1 H £20165E12H 31 H
1 4 MRS | WIRMNAMA S | H RN AHA
SE A R G B B A
] #UE 77 2, 415, 283. 03 8. 17% 742, 318.76 10. 13%
AR AT LG ]
—— 201541 H29H 201541231 H
1 4 MRS | WIRMNAMA S | S RN AHA
SE A R G B B A5
[l UE 73 11, 782, 150. 07 17.57% 360, 843. 68 3. 67%

E: 1 ERAESSHETHMREAR SRS E BN SN I REE, Pk b EIESR S
REFA IRSUE A FWCIU IR 9 M T 58 K A8 7
2. LR PSRRI AR 55 Y B AR AR < ST A S R i A TE SR R TR AN T 345 IS,

i

-16 -




T R T RS TR S TR PR DR < 2016 SFAF AR 75 i 22

7. 4. 8.2 REHIHREN
7.4.8.2.1 E£E&EHHE
Bhr. NRMt
A AT L AT
i H 20164E1 H1HE20164E128 | 201541 H29H £20154E12 H
31H 31H
YR A R N ST
60,527,346.01 106,060,858.52
fHH 7 PR 2R
Horb SO ENLR K
24,771,124.58 35,249,234.65
YR

VE: ST G BN A IRHE 8 BT R 2N ) A 3k g B B2 i

zl‘ﬁm,

BHZEitE2HHAK,

HRSA . HAtHAK N

H 5 O =1 — H G B E X 1. 50% / 4 REL.

7.4.8.2.2 H&IEEH

S B EHE L 0% AE 2

B ARG
AH A T EE IR
WS 20164E1 H1HZ20164F12H | 20154E1H29H 220154124
31H 31H
SRV GEiE SIS
10,087,890.91 17,676,809.78
FHFEE P

TE: SOATEEEFEE A B DR #RAT OF6E St — H 2k e 5™

Bira®HAK, %A HirEA
H L4 % 72 B X 0. 25% / 44 R,

HItE 2 =nr—

NEAWAE

1HEO. 25% T 3 R HE,

7.4.8.3 5XRBOT#ATHRATE RN HTHE 63 (& HW) 325

e

7.4.8.4 HEREBEFTEREXEESHIFN
7.4.8.4.1 MEWMARSEEANCHBEERERELESHEN

ARG AR

AR AR S

7.4.8.4.2 MEWRBESEENZ SPRHARRBET BE AR SHIIEF
PR FE A HAR ORI AR S I N S R FF A AR & .

7.4.8.5 HRBTRE KIRITAFRBUE S ERH BB

Az NRMoT

RIKTT 447K

A<3]

A E AT B 1]

-17 -




T R T RS TR S TR PR DR < 2016 SFAF AR 75 i 22

2016°F1 H1H £20165-12H31H

201551 H29H 2015412 H 31

H
HAZR 40 R BN HAR A %0 HF) BN
b T RI4RAT | 168, 244, 054. 4 0 859 796, 06 485,721, 902. 8 5 390, 873 76
MR LY g 8 S 3 U

T ARREEHIMRATAA A S IE AN P E TR AT R E, FARATRMEAIR R .

7.4.8.6 ARESHERFHHNSEREKITRHIEFHHL

i

7.4.8.7 HABSKERAZ 5 B IR AT A

p

7.4.9 BAK (20164E12H31H) AE S KRESZIRIES
7.4.9.1 FINEH R/ RIES M T HRFEE KRE 2 RiES

SR ANRTIT

7.4.9. 1.1 ZRIEHRT . KE

e L

=EN
% | EF R | FUESZER | e | WRMEE | (p LIRS LIRS
G 4 A H EH E3IY i <Ry 7 : AR YIERSE
ile)

o7 | i [ 2016-122 [ 2017 [ 4 00 4 oo | 26:69 | 1067500 106, 780.0
5 UEFF 0 01-03 5 0 0

60203 EE 2016;1272 (2)(1%2; F b 5.81 5.81 | 1,628 | 9,458.68 | 9,458.68

60203 :f\;; 2016;12_2 3(1);7); kb | 10,44 10.44 | 2,316 | 24,179.04 | 24,179.04

60222 ig 2016;2_2 3(1);; kb | 2316 23.16 | 3,491 | 80,851.56 | 80,851.56

60326 | b ] 20167123 | 20T | |y 14.63 | 1,562 | 22,852.06 | 22,852.06
6 it 0 01-10

60368 | WA | 200671278 | 2017 o o 7.87 7.87 | 4,818 | 37,917.66 | 37,917.66
9 | mx 0 01-10

60387 | AF | 2016-12-2 | 2017-
i . . D00 | REM | 2130 21.30 | 3,180 | 67,734.00 | 67,734.00

00283 | JER ] 201671272 | 20171 | g5 o 15.28 | 682 | 10,420.96 | 10,420.96
8 | mt 8 01-06

00284 | IBZE 20167122 4 2017 | 6. 55 6.55 | 1,814 | 11,881.70 | 11,881.70
0 it 9 01-10

0058 | T 20167122 4 20T | g g 40.29 | 1,582 | 63,738.78 | 63,738.78
3 L) 9 01-06

30098 | RER 201671272 4 2017 | 14.11 | 1,438 | 20,290.18 | 20,290.18
7| m 8 01-05

30058 | Ei3E | 2016-12-2 | 2017- | kL 4.94 494 | 1,380 | 6,817.20 | 6,817.20

-18 -




T R T RS TR S TR PR DR < 2016 SFAF AR 75 i 22

8 =5 7 01-05
30059 | HE | 2016-12-3 | 2017- ,
K b 3.07 3.07 ] 2,396 7,355.72 7,355.72
1 = 0 01-10

TE: Fegal RS OT IR, G F M EscE W~ —Fp 5 st 47 8
I o R e A Oy — AR N BRI 3 B E A R R, iR e 5 BT AW
PR I E e, e A BT R 2 IR A ANRE B i1k e
NBHEES 5 M ENWERECHH e, WO Bk o H 208 i 1 H 22 e AN RE B e
il

7.4.9.2 BIRFEHENERERBZRER
Gwntn: AR

B
e | e | P— PN 5 5 (i TIPS Wik
AN 2 O BEE I I s | B | e | o A A | A A
)
00246 SEEH 2016— N g 2017- 191, 3 7,654, 181 8, 140, 029
N 42.53 38.98
2 H 09-28 HH 01-12 95 .33 .35

T AFEGEE20165E12 31 H bR LU R A7 0 3RS TR e 7 A5 H ORS00 T 2 I
FRARIBEER s ISR AE Pl A A S T LR B e, X8 B Pt i R

7.4.9.3 MARMFHIEBEER 5 FAENFHEIH K55
7.4.9.3.1 HBRITHEITI S B IER K

e

7.4.9.3.2 XGRS IERE

o
7.4.10 H BT EEAER o 7 2 U B 0 Ho A ST
1) AnHE

() & THEARMETHER I
NRHPHETHEL R TR )RR, X e E TR A 5 B AT = 2R A
{6 P J& H) B IR IR HRE -

FJZ R MIRBE B T R T 3 B R AR AN
BRI BRER R A AN SN IR B B D A LR B R 2 ) AR A AR
F=JRI: MSRBE BRI AS U S A H

(b)  FFERILA RMETHER SR TR

() HEX&MTAEARNE

+ 2016 & 12 A 31 H, AEEFAKLIA RMETHEH )i N\ S8 a6 1
SRE PR T8 — EIRASUN 2,266,174,872.49 76, )& T3 —E RN
8,610,306.89, )& T4 = Z XM A%i(2015 4F 12 H 31 H: £ EXKIIRH N

-19 -




T R T RS TR S TR PR DR < 2016 SFAF AR 75 i 22

4,757,969,787.28 Jt, J& T3 _JZIRIREIN 693,826,156.10 76, LETH =
IR AN o

(i)  AFROEFTEZ RIE G E AR )

XFTUESFAE G BT B R A S, A I RIS R 22 5 AN E R (L 45k
(ER RIS S AER) BUR TAEATTRATEGN, AEEASTEMAELHKE
TR HIYIIR] 22 5y A ik R Ta) K R B S0 TR DREAH S SR AN 573 1R 2 SR A H AN ER —
JEUR s FFRR A B T 28 R FH AN PO g A ELXT T Fe i E IO SE M RE L, W€
FHRBERE A5 2 SCMEL & 28 — 2 GRS 2 = R IR

(i)  ZBEEIRA AN E RGN A AL ) 440

o

()  AFFFEM LA AMME T ER SRl T A

T 2016 4 12 F] 31 H, AFEEGREFAIERFLMN LA i E v 21 &/ 5 (2015
12 H 31 H: [H).

(d)  ALARUHETHER SR TR

ANCAA SO B T 5 1 4 Fk 5% 7 R0 67 45 2 B0, 4R UL IR L Ath 4 ik 7 f5E, LI T
WrE 52 b EAHZEIR N

(2)  BRasuOESN, BET AR H AR &0/ 220 W ) HAt 5 23T

-20 -



e 45 0 6 I S B 0 4 2016 4EAR FE R4 I
§8 BHASHSE
8.1 HiREEH=HEEN
SHUERAL: AR
o N RISy Aouain]=a
75 iH &0 [
1| B & 2,274,785,179.38 88.49
Horp: R 2,274,785,179.38 88.49
2 | I ER AR BT — —
Hrr: fiize — —
B SCHFUE SR — —
3| B — —
4| GRAATAE TR — —
5 | EANREEHTE — —
Fopre MW= R0 ) SR N GR B B
R B
6 | HATHEFHGE R AT EE T 180,077,333.93 7.00
7| HAR S I 115,851,738.54 451
8 it 2,570,714,251.85 100.00
8.2 WMEHARBAT WA RNREREAE
8.2.1 MEMRBAT WA KRN BRERTHE
o L At ey | AT AL
il (%)
T /SN NN N0 4 13,341,624.00 0.52
B | Rk 434,615,309.51 17.01
C | gk 909,257,609.45 35.58
D | B # Ty R SR A PR A R 90,445,063.89 3.54
E | @5k 121,481,779.47 4.75
F oo iERAMZEE 266,646,856.25 10.43
G | sk, g HEEl 9,458.68 —
H | ArEFEmOl — —

-21 -



HH R R S R 1 R T S B A 4 2016 47 R S 1 2L

I | fEEAR . G BHEAR RS 24,523,659.20 0.96
J | &Rl 352,127,598.28 13.78
K | JsHhr=k — —
Lo | FSEANRE 55 Ak 5l 48,429,280.85 1.90
M| BRI AR RS — —
N | KR BRI A LB B 13,906,939.80 0.54
0 | ERRS . BEAHARARS — —
P | #HE — —
Q | PAEMMSTAE — —
R | 3¢tb. B MG FR — —
S | %A — —
it 2,274,785,179.38 89.01
8.2.2 MEMRIATW AR HEEREREREHAE
AAR 5 A IR AR A Y I 2
8. 3 HARIZ A RME G H ST 5E EL B KNP BT+ 28 R R R B 4
SR
o . i . i B 4 e 1
P | BEEARS | BREAK HE (B 2~ e (o) L 0
1 002024 TRT T 10,028,298 | 114,824,012.10 4.49
2 601988 Hh EARAT 30,655,400 | 105,454,576.00 4.13
3 601699 W2 IR 12,137,605 | 97,707,720.25 3.82
4 600155 FEA 6,011,272 | 89,988,741.84 3.52
5 600028 SHESPEEia 16,524,898 |  89,399,698.18 3.50
6 000739 g 2yl 11,013,399 | 82,930,894.47 3.25
7 600681 (=Pl 4,911,742 | 77,801,993.28 3.04
8 600643 5% AR A 6,165,600 | 76,515,096.00 2.99
9 000937 H AR 11,076,085 | 74,652,812.90 2.92
10 600567 Ll 4Rl 19,297,784 |  69,857,978.08 2.73

TE: BERE KT AR IR IR e IR BT A Fr A ISR A, o2 ] 13 55 2K T-www.zofund.com
oA i ) 4 FEE i 77 LE 3

-22.



HH R R S R 1 R T S B A 4 2016 47 R S 1 2L

8.4 HMEMAREHRAGHEKRZES)
8. 4. 1 RiFEASHHE HHAYIHE: &5 1${E 2% HT 2042 KIBLER

HA 240

ERERAL: NRTBIT

o Ly s b A 4 0 P 1
FFe | AR JI S TR ENEE R N ] ()

1 300059 KT E 449,287,571.25 7.56
2 600518 FRFE 25 374,719,068.31 6.31
3 002175 R M &% 353,367,936.41 5.95
4 300364 WSR2 339,267,528.07 5.71
5 002123 2R AT 290,904,534.02 4.90
6 002280 k2% 0.5 286,258,415.68 4.82
7 002292 BURBRIR 270,583,690.22 4,56
8 002657 ok 256,212,868.24 431
9 300253 MERTR (95 5 249,351,951.26 4.20
10 002450 FRAT 247,054,386.69 4.16
11 002343 RAE 229,869,913.08 3.87
12 002668 PO 224,978,361.54 3.79
13 600547 R4 206,868,386.71 3.48
14 600570 H A H 7 194,203,277.62 3.27
15 300458 ERHE 173,193,310.33 2.92
16 002425 AL 163,133,870.39 2.75
17 600068 B P 162,616,860.16 2.74
18 600856 HOR REIR 159,218,036.36 2.68
19 300353 RAERHE 156,273,578.79 2.63
20 600489 TG & 151,335,990.96 2.55
21 601699 N NI 144,590,656.78 2.43
22 300033 R 143,281,733.73 2.41
23 000503 UL I 140,842,629.05 2.37
24 002310 ARI7 AR 140,129,274.41 2.36
25 300156 PE 87 N 136,499,445.59 2.30
26 000967 378 135,023,549.39 2.27

-23 -



HH R R S R 1 R T S B A 4 2016 47 R S 1 2L

27 002078 pNEE4 133,492,342.32 2.25
28 002439 Sl Ry 130,584,695.83 2.20
29 300359 EEHAE 130,184,171.31 2.19
30 002364 HE LS 124,869,519.77 2.10
31 002407 EQTEZ 122,198,837.43 2.06
32 002024 TR 120,217,225.12 2.02

T SRS K SZ AL

B (A BN IR LSS HCRD B, AFREMRAZ S 2.

8. 4.2 BRII2HEHGE B VIR & B B E 2% AT 2042 B = B 41

SRHRAL NRTIT

o : N o T3 4 B e 1
P | AR J B A4 R AW RIS H &5 {1 HoAl )

1 300059 KT E 484,390,002.59 8.15
2 002407 L% 416,682,136.17 7.02
3 002280 k2% 0.5 414,504,879.32 6.98
4 002175 IRIT M 2% 406,650,746.35 6.85
5 002292 BRI IR 386,452,886.05 6.51
6 300364 HSCAE S 368,774,864.67 6.21
7 600518 FRFE 25 328,183,003.94 5.53
8 002343 RAE 325,879,011.24 5.49
9 002450 FRAFH 323,073,620.01 5.44
10 300253 MERTR (95 5 297,649,352.68 5.01
11 300431 2R AER] 281,406,305.64 474
12 002657 kb 276,732,575.19 4.66
13 002123 AR ESE 261,256,471.19 4.40
14 300458 2 ERHE 256,333,945.69 4.32
15 600730 Hh I v R 222,795,485.15 3.75
16 600547 R34 219,885,089.39 3.70
17 300104 SRALIN 211,109,879.52 3.55
18 002668 RO 206,577,005.07 3.48
19 600570 H A H 7 193,988,284.42 3.27

-24 -



HH R R S R 1 R T S B A 4 2016 47 R S 1 2L

20 002439 JE R R 182,286,482.65 3.07
21 300353 KRR 181,783,359.57 3.06
22 002310 RI7 AR 180,655,928.45 3.04
23 600136 SRR 178,816,347.76 3.01
24 000503 VI 176,766,521.09 2.98
25 300359 EIEHE 169,027,141.90 2.85
26 300377 JAinpics 168,657,426.23 2.84
27 300113 IR FE 53 168,557,300.50 2.84
28 600856 H R BEYR 166,573,801.29 2.80
29 300073 DAY E 557 161,755,913.52 2.72
30 600489 B < 157,805,956.18 2.66
31 002364 HE LS 157,741,050.83 2.66
32 002131 FIRK B 3 151,069,786.24 2.54
33 000835 KI5 148,426,434.64 2.50
34 002488 & [ By 146,438,435.42 2.47
35 002425 clkead 142,287,050.82 2.40
36 300033 R 141,984,854.57 2.39
37 000998 B~ Ak 140,430,273.48 2.36
38 600718 RIEE A 140,293,691.34 2.36
39 300302 A4 FHEL 138,046,197.49 2.32
40 600756 TR AT 135,156,208.98 2.28
41 000779 = BIRAH 126,944,257.62 2.14
42 600056 [ 2R 24 125,502,323.79 2.11
43 600763 IR RIT 121,754,720.45 2.05
44 300085 R A 120,001,448.53 2.02
Ve S A B SR A (RAS BN TR LA RRAS R BB, AR 5 T

8.4.3 TR A B S B RN B

SRHRAL: NRTIT

NIRRT A (A VA

15, 051, 935, 547. 06

%
=
>k

BRI (B8 A

16, 691, 335, 616. 46

-25 -



HH R R S R 1 R T S B A 4 2016 47 R S 1 2L

T RABEREA . F2HBERON I L L RS el RS IR AR R 3151, A REHR
L5 -

8.5 KRG MF 2RI RELE
AF AR HIARAR A 6T

8.6 JIRIZA ME b HE B 13 E LB K/ HEF B BT A8 B B A
AHe G ARG HIRAR A 67

8.7 JIRIEA SMME e & H 7™ 18 EL I /N HEFP BB 48 B 7= SCRAIES 403 I 4
AT AR HIARARFFA B SCFRFIETF -

8. 8 MEHIRIZA SME GBS T3+ H LB /NP IR L4 SR & )R B 4
ARIEEAMEHIARRFFA SR

8.9 HIRAZA SME b e B 135 HL B K/ HEFF B BT LA BUES B 4
AT G AR HIARARFFARGLE.

8. 10 MEMRATEEST B HI TR 5 B vt B

8.10.1 MEMRARER BRI R M H A

AN G AR WK R 4% TR R 4 1 0%

8.10. 2 AEEE T BT M IR EBUR

ARG A AR I DR AR TS XU B SR, R BLEPRIRANIPELF . 22 5 TG BRI I e A T
B8 AEEE PR R SR ATATE R, PRI S oA B T B 1) 58 2 AR

8. 11 MEMRAREESE T E BRI 5 B v
8.11.1 AHEFEARITTBE

E G AR T A SRR T, SO ER .
8.11. 2 M HIRATESHH 1 EHF R M5 4
B G AR T A SRR T, SO E R .

8. 11. 3 AHIEFEIHRBHZ A
E A AR T AL S T IEE, MUt A E A .

8.12 BEAHEMEME

- 26 -



HH R R S R 1 R T S B A 4 2016 47 R S 1 2L

8.12.1
AF BB WA A UL (R AT EARAIR S AR P S TS R, BAE R g
H H AT — N Z B ATTEDT. TR IE .

8.12.2
AFGHB AT BT, A BTl RS G FPUE &Ik 2 SR EE .

huf

8.12. 3 BARFHAL S DB =M
SHEAL NIRRT

Jr'5 e &5
1| Al RIES 1,321,078.58
2| BEYSCUE 98 Sk 113,889,522.66
3| BRI —
4| MYCRLE 62,204.46
5 | MUCHIEEK 578,932.84
6 | ARG —
T | R —
8 | Hfih —
9 &t 115,851,738.54

8. 12. 4 FARFFH KA TH2 B B T #2851 3 B 40
AT G AR IR AR T A AL T e YT T e 48 5 7%

8.12.5 HRATBREHHFAEREZRHELH B
AT AR IR HT -+ 44 IR AR AN AELE A2 BRI Do

8.12.6 HEAFIREMHERH ML FRIARI S
AN R A DY 5 N AL, BB S A mh i o R B B B I B A R 4 T
5 G R RZE .

§9 EeMPRANER
9.1 MIARBSEHTRANBEFA NG

AL A
-27 -



HH R R S R 1 R T S B A 4 2016 47 R S 1 2L

FrE NG

FFENPE | P IEE R LINAEv s e N NIHEH
(1) EAE Sl 5 R S el A
G L 451 Yy 7 LA

2,693, 702, 887
82, 049 33,908. 8 | 88,480, 451. 70 3. 18% 48 96. 82%
9.2 HIRESEEFEAKMNVNRFEEEESHBEN
TiH SR ERAIISE IS E D o 3 4 M L A5
F4Ey NNGE:ZEw s
jzﬁa.ij\ﬁﬁ¥§fﬁlkj\1 ESR SN 757, 636. 07 0. 03t
&

9.3 MIRESEEAKMN RFFH AT HAZESAr AL E X L

T H ARSI ENSEXE 5
FN/NCIETE =LY N NS S i o) L0750
FART 157 NREA AT EE S
AEEE ISR A AT EE 4 0
§ 10 FHRESHEHZS)
B
HEEARAERNH (2015591 H29H) Fe a4 8 30 4,976,750,390.34
A B AR 25 0 A 4,556,479,526.79
AR T S A 4 L R4 A 2,202,286,540.63
P AR B 4 e B [ 43 0 3,976,582,728.24
A BRI G R 4 AR B i —
AHR T S AR e < 20 A B 2,782,183,339.18

e SRR AR B RN,

S 47 B A 4 H A

§ 11 EXEHER

11. 1 EEHBBFEAREST

A T EE A R AR 2 e

-28 -



HH R R S R 1 R T S B A 4 2016 47 R S 1 2L

11.2 ZE&EEAN. BEREANENESTERINERAEES)

11.2. 1 BEEEHAMERANFL)

AN, EEEHANT2016F5HTHEM A, FTE L LH201655H7H AL
FHAT RS 4 A A PR A B SRR SS o A DGR B S 00 L 3 ) 6] 5 b P 2 7 B
FH & TSR IF ) rp FEIE M 2 0 1 Y M R 4 o

11.2. 2 B8 AR TS FE ST E RN FAZ D)
ARG WINFEE AL TR G E BT IR R AE BRI NFAZS) .

11.3 B RESEEN. EE&M™. ZS&IEEWFHIFR
AN T LRI S E RN W BeEE S5 IFAH T,

11. 4 FEHREEEAIHE
TR A5 B P A HE 45 R e R R AR AR

11. 5 REESHTHIFHISTHITES T ER

A4S H A R H ARG K E S THIT S R @ G0 AR SR
IR SS o RN AT G R U 2T H IS 55 P o A FE N SCAS 4 T B R 25 o DT = 55
Jir 11 %% F 4130, 000. 0070 AN BT

11.6 BEAN. TEALKREEEAN RZEEBRATIFER
E AL G E BN . eI N S G BN ORI AR T ARG B el

11. 7 EE&MAESF AR 5 B uia R ER
11. 7. 1 Z2EHARESR AR 5 BIusATBREESR RS AR
ERERAL: NRTBIT

L 5% SEAE 5 NS AZ S e AR 4
A 5 B —

" . — =SE=rle i | A s
I3 T A TR G WA | et e A S | R
- AL AN A2 LA S -

= S A
4l
3,116,345,2 2,902,260.0
‘\ \% N N2 1 1 1 ] 0 1 1 ) 0
B2 1 83.50 9.82% 3 9.82%
e 2,988,526,4 2,783,211.
EE 2 1 988 Z 1648 9.42% 83 : 9.42%

-29 -



HH R R S R 1 R T S B A 4 2016 47 R S 1 2L

2,877,743,2

2,680,050.2

.079 079
AR T ] 1221 9.07% 3 9.07%
2.670,228,8 2.486,787.9
\ N Y2 1 ’ 1 0, ' 1 0,
DN . 8.41% A 8.41%
e 2,600,514,1 2.421,854.8
0, 0,
IR 31 67 8.19% o 8.19%
" 2,593,451,9 2.415,283.0
[ #RIE 7 8.17% 8.17%
81.90 3
X 2,190,098, 2,039,643,
T 90,098,3 5.90% 039,643.5 5.90%
17.22 6
N 2,161,438,3 2.012,949.8
= 0, 0,
b 44.49 6.81% 3 6.81%
1,832,701,5 1,706,800.8
4}&%\ AY 72 1 1 1 ] 0 1 1 ) 0
TR 5 6255 5.77% c 5.77%
e, 1,774,933,6 1,652,987.3
= 0 0
RS iE S 2230 5.59% 0 5.59%
. 1,609,394,7 1,498,833.0
NZ ) 0, 0,
P2 kg5 37 64 5.07% 5 5.07%
S 1,408,655,5 1,311,881.1
1 0, 0,
RITIER 23,66 4.44% ) 4.44%
1,218,117,9 1,134,437.7
[ Y Y2 1 ’ 1 0, ' 1 0,
KRR 35 89 3.84% ) 3.84%
" 666,195,460
PU G E 23 69 2.10% | 620,430.23 2.10%
‘ " 632,962,028
IR e 1.99% | 589,478.65 1.99%
" 590,451,728
[ & F 77 54 1.86% | 549,888.79 1.86%
493,74
AN AN %, 6'823 1.56% | 459,826.29 1.56%
. 185,926,74
WS 85,926 0(53 0.59% | 173,153.76 0.59%
o vt s 127,281,174
NI R o 19 0.40% | 118,534.27 0.40%
RIS — — —

SRl

-30-




HH R R S R 1 R T S B A 4 2016 47 R S 1 2L

IR
HEIE 25 1 — — —
HRAGUES 1 — — —
HZRAIE 7 1 — — —

e I AR P EIER 2 00A RHUE, AELRE B RIEFLENMNIM 55IR0L . 2B RO FETURE
JIfEnt b, EEIE T RIS G AL, IF A A E S S AU BRI

2y AN, AEESHHGHTIES: LIRAZ 5 BI0, ARMETR. FERIETR T NESFRIIZE S e,
11. 7. 2 EESMAHERARIR 5 Bni T HARES B R KIS

ERERAL: NRTBIT
i3 o 177 BIEAZ 5 BLIEAZ 5

" =ikt 5457 25 [0 X b7 4 HIBGIE
FRAW | mZse | AgE | D
N AL BB N AL BB N AL B
L L il
i i il

B F - — —

e 240,000,
LS — .009 _
ELERS 000.00 100.00%

HAR T [ — — —

RIS - - -

RS - - ~

[ #SHIE 2 — — —

[H 2= % - - -

GRS - - -

ERIER — — —

PR - - -

PRI - - -

R iR — — -

RS - - -

U5 — — —

PR — — —

] < 1iF 5 - - -

Sl - - -

-31-



HH R R S R 1 R T S B A 4 2016 47 R S 1 2L

FE R - - —

Wi IE 7 - — —

IRIGUEF — — _

3 5 IR
FE R

PR - - -

RAGIESF - - —

HZRAIE S - - —

RS EEARAR
—O—t#E=RA=+—H

-32-



	§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

	§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
	(1) 公允价值
	(a) 金融工具公允价值计量的方法
	(b) 持续的以公允价值计量的金融工具
	(i) 各层次金融工具公允价值
	(ii) 公允价值所属层次间的重大变动
	(iii) 第三层次公允价值余额和本期变动金额
	(c) 非持续的以公允价值计量的金融工具
	于2016年12月31日，本基金未持有非持续的以公允价值计量的金融资产(2015年12月31日：同)。
	(d) 不以公允价值计量的金融工具
	(2) 除公允价值外，截至资产负债表日本基金无需要说明的其他重要事项。


	§8  投资组合报告
	8.1 期末基金资产组合情况
	8.2.1 报告期末按行业分类的境内股票投资组合
	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


