R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

HRRATIL K IR A BIUESF B 24 (LOF) 2016 FFEHREHE

20164E12H31H

EEEHEN: TRESEEFRAH
EEFTEN: HHEIBMEERTROFRAF

EHHEE: 20174£03H31H

LRIt

H
S
b=



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

§1 EERR

REEEMANERS, ERRUEARIRE BBt BB RICE . = FIHEPRIAEL
G, N AR B S . MR AN e B AR BN ) S R BT . AR
ERECE =z ZU P E RS RE, HHERKER.

FEEGFEE N B B & AT IR A R A mIiR i AR & & e, T20174E3H
9H G % T A A I 5548 hn . EHERIL. FRESEEN . MEoSiids . |WEA
AMEENE, RIEEZNENFEREICE. = FUEPRIA B H R

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 ) S AR i 4 A A S 0 B 5 S LB

A ERRE T EN A FER A B0, R EN T RTEANNE, NG AR R TS 1R
o

AR H20164E1H 1H 8 £ 20164F12 H 31 H 1k,

%2 ol k42 W




HR AT M A TR A R UE 25 4% 5 2 4 (LOF) 201 64 4F i i 5 47 2

§2 HE&FiH

2.1 HEFEKRIEFNR
L& TRIFR AT KRS (LOF)
e 166006
Y (S AR A (LOP)
EeaRENHE 2015401 H30H
AL UN R 4 5 B PR 2 7
EETEAN Hh ] S A B ARAT IR AT PR A 7
A T AR 4 7 A0 A 1,803,330,879.9017

B4 G RIAF S A AN 5E

S LR G | WIINESRAE S B
T 2010-03-26
R L [ 5 4 R 23 RRAT ML R A TR A (LOF) :”’”?leﬁkklﬁ': (LOF)
INER e Rk HRR
NE S RIEEAL G 166006 001886
AE A PRI ) 207 43080527 900,074.63(}
B A

22 E&r=RiiH

ARSI G A E KR ATIR T, AR L3

B VUL E, IS S B K AR R T
ARIEGROEL T B WA TEE S, BUNEURAT N5t
T ST RR =AM EATT I EEN R, B,
) LR AL = K87 S0 [ St SR VE I 4%, e A+
PRI P HL B L o
255 H S VPERB00FEHUIN 7 % X 75%+ {53 25 & i i i %6 X
25%
AR NRE A, HIUYIC & U RS KT
JRUSE AL 2 A A ThiMEEMiEmlnEe, ARTEEREE,

J& - SN s A KT R B Al

23 EEEEANESITTEAN

#
p=i
=
S
b=




R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

i H HEEHA HEFLEAN
- Hf ] R A B AR AT A
47 K o AT R A MRl AT I b
SN
cammn [T 757
;'\'” POV TmezmiE | 021-68609600 010-68858113
B THR4E | liyihai@zofund.com tiandonghui@psbc.com
021-68609700.
AR 55 H 95580
s i 400-700-9700
fEE 021-33830351 010-68858120

24 ERPET K
AL AR IR

www.zofund.com

NI A 41k
R RS B S A ELYNNE S RPN P ]

§3 FEMFER. EeHERIARNHESEER

3.1 FESTEIENM &SI
SRR NI

HRATIL SR A (LOF) A
3.1.1 HARBEEMTEHs 20164 20154201 H 30 H-20154F
12H31H
AHA O S -150,465,045.11 1,384,307,633.89
A HAR -231,174,342.61 1,323,735,852.87
DA Y- 351 5 0y BUAS S R V) -0.1237 0.4387
AIAEE S B EIE K -10.23% 34.43%
3.1.2 BAREIEA IR 20164E K 20154E K
HAPR Wt 5 T A R -0.0146 0.2208
IR BT 1A 1,776,161,328.96 2,422,880,047.47
IR EE S A 0.9854 1.2210
3.1.4 MARSBIERFER AT IR KR A (LOF) E

o4 T Fk 42

=



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

2015410 5 08 H-20154F

2016°F 12/131H
AHA L SEI 1,136,038.19 88,834.76
A A 1,263,928.15 -2,233.44
TN 355 46 3 25 A SR 0.1396 -0.0039
A B E G K R -9.67% 14.78%

3.1.5 HIRBEAERFEIR 20164E K 20154 K
SR ATt 2 P < R -0.0073 0.2221
WIRE G T A 893,507.63 935,766.67
WIREE G BlHA 0.9927 1.2223

TE: LA Ol as $5 3 A A LEON . Festlica

HAte N CANE A SR B2 Es) 1ER

R TG ARAL AWIRE AL C Sl ad in B4 A e AR sl et .
2 IR AT A3ty BE M SR IR 577 S 4522 o AR 20 BE I 45 R 70 BE A o 2SR 73 A A RS O]

RARH, AREBHRAELD -

3. LR BHEAR AN AT S B NN BEE 5 5L G 10 % TS AT, T N 98 i S il et K122

KT o Hes.
4 KFE4TF20154F1 H30H #6RY, b A2 PeAR v 554k 32 52 b 2 1) 3 18] 420154F 1 H 30 H 222015412 H 31
H, FI.
3.2 EEFERN
3.2.1 BEMFIFEH KR L SHEAVS R EER R R K LR
N%1s4
GE I N%s4 o
L Eites %i E g | OB
_ N . ] L 28 o
(PRAT KRS | ek | 0 | x| 06 | @@
‘ FhE | WEE |
(LOF) A) O . PRUEZE
Z=@ ®
@
HE=1TH -1.49% 0.65% 0.74% 0.54% | -2.23% 0.11%
Td XA -1.13% 0.80% 3.39% 057% | -4.52% 0.23%
o F—F -10.23% 1.53% | -8.55% 1.05% | -1.68% | 0.48%
HEeEFRAERHE
zii FIERHE 20.68% | 2.36% | -1.59% 1.50% | 22.27% | 0.86%
4

T AIEGHDE ST AESAEDY: P IR3004E Bl 2t 32 *75%+ P iR S e B et F*25%.  HLAEL HE S
N5y HEAT — IR, AN 5 HAE DN AR 2 i AR BERE OB P EAT KSR B8 2Z TR -1
i, AERIEBE P HE B PR IE E

5 7 k42 T




R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

N4

N g | Akgitt o

b B BB | e | g | B

e . : 3 e
CRRAT KRS | ek | D | kx| 0 | @O

) FhrE | W E |

(LOF) E) O X PRUEZE

v=10) ®

@
HE=1TH -0.88% 0.65% 0.74% 0.54% | -1.62% 0.11%
Td XA -0.49% 0.79% 3.39% 0.57% | -3.88% 0.22%
ok —4F -9.67% | 1.53% | -8.55% 1.05% | -1.12% | 0.48%

H & dhslE Hik
§i & 368% | 1.66%| -009%| 1.09% | 377%| 057%
4

T ARG HL GBI I IR3004E B 2t AR *75%+ T TR A fR Bl s 3 *25%.  HLB kA
N Ty HEAT — P, REANSE 5 AR DN A0 dik i AR BERE OB BB BEAT RSB 2Z TR -1
iy, RSB LI DRAFIEE

3.2.2 BEESAFEMURESNT R THAEH KR RS RIS L REE R
RAPF) I
HRAT ALKV A (LOF) A
BTHE G K 2 5L G R S AR N A 26 T s A LA
(2015401 H30H-20164E12 H31H)

90%-
80%-
70%-
60%-
50%
40%—2 --------------- .

- T |
. A ) A T
6 Y
0% i J m T\l V lﬂ TSNS AJ_I/'\-\w
-10% V" M\VJ'L/WWN
2015-01-30 2015-05-14 2015-08-18 2015-11-30 2016-03-10 2016-06-17 2016-09-22 2016-12-31
|— AT L B TR A IOF) A b £ L 5 Ak I

i AHEHTH AN20154E1H30H .
HRRATI KRS (LOF) E
RV AHE I K R 5\ 257 Pl B v WA 2 26 g o B0 B T

6 k42 T



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

(2015410 H 12 H-20164F12 H31H)

20%f--- '

" Y AG
/AN Y e o)
“1 Y

5%-]

2
=,
7
¢

0% ]
0: Mﬂ “
-5%-] 11 -------------------- M. pe

-10%-] \ ¥

2015-10-12 2015-12-10 2016-02-17 2016-04-19 2016-06-23 2016-08-23 2016-11-01 2016-12-31
|— T ERAT AL R KR & IOF) B b 23 b % e |

VE: AHET2015F10 H8HHIGEM A, Ko HIHA20154:10H 12H $20164F12 H31H .

3.2.3 HESEFEMUKRESFFMERKERHE RSB R K

30% |

25%

20%

15%-

10%-

5%

0%

-5%-

-10% -1
2015 &
[ TR KRS 10F) A - SR E |

v ARFEEHETIH A201541H30H, 2015454 4201551 H 30 H 220154212 H 31 H 4k .

T 42 W



ATl KT A5 RAIE 5 45 8 5 G (LOF) 2016474 B4R 7 2

2015
[ T ATV RK RS OF) - WS BRER |

vE: 20154F10 A8 H AL G Bl EZR3 4, 20155 %#% 2015410 A 8 H £20154£12 A 31 H i dz .

3.3 T R=ZFREESHFE S EFENR

A, N
R
(P ERAT
Wk | Blomies | Blekk | BiEEa | FERNE I o
B CI AR TR RS &1t
(LOF)
A)
187,795,878 | 47,224,036.
20164 1.140 235,019,914.24
01 23
. 187,795,878 | 47,224,036.
&1t 1.140 235,019,914.24
01 23
R
(P BRAT
Wik | BF1omites | Blekk | BREEA | FERNE S o
RBA CI AR} TR RS &1t
(LOF)
E)
1,151,692.1
20164F 1.140 5 52,581.85 1,204,273.97
&it 1.140 1,151,692.1 | 52,581.85 1,204,273.97

% 8 Ul k42 W



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

2

§4 EEARE

4.1 BEEEARESEHFMR

411 BEEBARAEHEESHNER

RS E AR AR S EIE RS GIERHE5[2006]102530) #it#E, T-20064:7 H 19
HIESOr . AR NE KRBT GEAR . EFESROARAR . L HR
BRARAF . B RER AR CHREMD - B R AR TVEAA,
M B ANL88 L NIRRT, JE F AL AR RS = (Rl AIRA

", BREBEEMEHREEHR () ARAF. #F201641231H, AREEEIE AL
PRS0 R P A 4.

412 R&8E (BERELE/NH) RESLEHERN
ARSI Eesm )|
wa | ms ) W A5 -
- WV
EREW | B A

PHAERITUES AT IR A
F BB AT, A
g HARA R

AL HEEGE IR, B
Porlb e 5 B IR~ w1 AT

2

FO FEGEEE, K
BCHE ST AR A
PR ARARIC AT

T W42 | 20144708 H | 20164°04H 136 DR SIS
. i 18F] 08 AT, RACE A

W B R ANE S R 3 4
R, RIS
(RS R 4y
ReRELH ., R
TH O 3 I R AR SR 4 TR
HeFE4M, 201454
HImA B 4 & B TR
~wnl, BAEHRFEAR. F




R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

WA BT HRRAT L AR
KRG AEF RS

(LOF) HE£., HER
i 1% R 5 C B e T IR
AR IR RIS
RELH,

POAT 1 e o =2 R
115 ﬂﬁ%&ﬂﬁ%ﬁ,ﬁﬁ
g E AR A R

Stz .
[ 2015412H | 2016401 H . . 2015412 bu)\flﬂle
(5 21H 08H BEEEMARAR, YIE
g B2 phH, BAEHRK
A7 A VR A B UE SR 15 %
#4 (LOF) #es,
DT E = e R A
P R A B FT L, AR
B E AR AR BT
2016501 1 . 2015412 H In ARk
08H EEEHARAHR, Y1
B2 EhH, BEHRK
TR KR A BIES5 45% 5
H4 (LOF) #4ez,
VE: 1. ARERH IR A H S TR A A E e 2 H %2 T 8 2 e A R A 2% H R
fEER, MAER A AR S A RENA .
2+ TSRO E SGENATI 2 GIEZRAE MO N 5 A B TRE ) AOARSHRIE -

4
=

#

=
[t
HN

4.2 EIANR G N A ZE GBI F 5 I 3

FAREIIN, AIEGE PN AR IEIE T GEFBRREEGVE) LA T 4m ] |
AHe R A FIMEAA SGERE M IE, AEWSEER . B35, BE T,
WS T AE 2 B SR U BRAE 2R e B, N e i i A N R B KR 2 o A 1T,
HERBE A G REMAME S G RIE, THETSEMN. RIETEEE FA R
BN N AT

4.3 EH NS BN A AL 518 E T
4.3.1 AR 5 B vk

10 7 4k 42 7



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

WRIEAHTIEREI, AFHNT T (A TR GEBINE) PR A 7N g R AR
BERASH[RN AT A, R HE SN ARERFEITH, e =i iRk
T BHARIECR 7> B HEAT I SR G MO 5 B SERA MR E; £
GAT I, LRGN L AR S S5 30, R R A G AE R AL S 54t
AT T AL G AT IR PO AP A S St — 2 A%, IR ARt Sl I B A AT
NIEAT ST ANPPAL 8 REAT P28 2 I A BB A T AT

4.32 AP GBI ERIPATIEDR

I, AR 8 BN AL IR GIESR P58 2k 8 B =) P52 S il FE 48 = L)
LA m ARSI BESERE , BT T SRR R HPAT S5 B SE A 4%
xR, LRGN LETT AR DA IR 5 AP IAT . AT SR I
AR, BB AL AR [F] R A S O 22 B RO O, AT RN B A 5 i)
][ Bf s A2 Z I RIS 482 BB kAT 73t B A i, JF 5kt
17 TVIEEIN, MBS R , 15 R R] R 22 1) Ji DA 25 A T 45 2k 4 e HR eI s AN TR
AR B EEAN IR AR, B B O n R Vu B N R TTRAIR S 5 21 RKIAS RIS
WHE Z AR AT S IIE DL

4.33 REZHITRKIT I

WE N, AEGEHNEHEN A RGEHENAES SRZ G5 AT 5Em R H &
171 38 5y AT B8e /D ) BRI 2 B Bl i iR 27 =4 H R R IS% g L, HAEAE LA n] B
AR AAZ S AR 2 $3s 1 7 S AT N

4.4 BN E ARSI BE RIEFNL SR IV
4.4.1 MEFHNEESR R EEAIBIES T

2016 F AR T A RE L4 T e R . PO A4,  BUuFFR 0N 2612.31%. REIEEL T
12:19.64%. G TR T 2k27.71%. JFIR300 |~ #:11.38% . FHIELLIE WG Hids L B,
FERIN: B, UANMER R R BER I B AF T DU A 32 1 R/ R )
AR AEEL: Hok, a2 =R TMTAH AT R IR A5, o il i A 2% 2R 24 5546 4t
RRFPIPE A T RIS R, TR EMESMEx gD, BRI ENF e A EE
MG, o2 B R E REYRTR 45 B T 2 PPP S bk B AAOR
20164 AR T 37 5 A& EANE AL S e MR 22 &bk, TS SRS bk =
ISR T .

KRIEEGAE20164F BAE S EARXS RN, VAW S A AR REE80% T . 17k
AR EEIR 5 L, SINm T T P AE VEAR LT« b SRl A e 1 v O e 2R e 7=, Y2
R EESMIE, RE. KB, B0E B2, (T, BFEMEaT, X5

o117 4k 42 7



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

A TMTAT MV RN B 3 S PR AR X T . TEUL SRS T, 20164F AR 4 N 2610.23%,
i KR H
442 WMEFAESHILEGEIR

KIERIN, ABH B I K 2 9-10.23%,  [7) B0V 4% b L 4 K- % 9-8.55%:;
ER O G K2R N-9.67%, [ 3Y &5 b A 1k K A -8.55% .

45 EEAXNERZG EHTHEATVESNHERE

20174, (EZEMATZHAMN S FHEEN. H—, ERA ARSI IEICE A
W, JER G fE LA IR D B IR S EIE R A PR O R M E Rl k=
FRPESE RN VE TEAR,  r B AT IT 4feRe B2 T BORIZ D e e WP BOBCR, TS N
PEAK B BEA S A . =, R E SIS SR MR RS, R
e it AR A AL s v R R D A DR 7 R o Il R R AR« AR S Al i R 2 il
i, SRR R H T, X H G T RO T AT A ] BEIE A TR .
FRItAh, SERE L EEDRE N KGEE, Ry BB Bt R ik 2 5 [H S, IX kot 7
ERVNIIE PSR

i8N, AR EAR R CE W B HE T EERE, JUHGZAE DI Y E 8 R 5 )
WIS, WAMERSEER R B E Y4, R BORE, AHBHE O 72 ) s A
BRSO @ 5 B T — @ e, AR S8R 2 7] HE Hr C4 W] 2 REANEE AL
B, ZIMAERNARE ARG EE RG] E S RIS AT ER

FERAAGAE b, — T, EREESCR T 5N, A B A AT i b T
EATY, a0 55 R IR I T R L. AN 201748 1 7 AL 120164, ML BTHEbRRE
SEONR R, I ROR 2 LR Y o DAL, AT (M SR B 2= DR FF— € M E IR &7,
AFEHK A RE. BRUCRHIR SR SR . 5 —J7H, KRNI E EE A =R
GRS TR, U0 BAEIAR . B2, iy AL LA R it (B AH X UL
FCA AT SN = o BEAE, RGP RREORIE IR, FEEAE R OR I — BUN TR 2 N
AR E LR, IEAMPPPAISR R SRAT W~ W] B 32 2t o feJim s fHE4R IS0
JE 3 AN A R IR R BT R KO e s (08, AR T g AR A 4 DA K S gl A 5 1
JRa 4

4.6 BEANIRE A S ERFEF AU A

WE I, ARG BN AL A2 A HIT R (2R 32BN DL G
FEERIE , BRI S ERE . AR ER RS TERE AR T EZE R A
2, RAGEREHE, BEEK, KA, REEEIAR, WERBZIE I
SAZE B R AT TS T T A AR T T DT < B A SR AR R TR A
R PATHGE, BREESMEM AR, S8, By (b b 75 ihdk i 2 SR A

o127 4k 42 7



AR IRAT WY A TR A TIE S5 3% B JE 4 (LOF) 201 64F4F i #1542

AR, FeG L H A AEA # TR hBA R A BTG O, Pk 2 il 5
PR HAH = WA

AT 4 RN A2 R S B A (B D) L i H 2 A DGR 8 ANk 4 5 [R) 8 T E I £
XPIE SR T AT A . BRI RARE v e B%Tﬁfﬁﬂﬁﬁ/\mﬁ/\ﬁﬁ e
BNFIEE A RS M E T bR, BT 8%, ERenPudHE &8 A
WAt E G, B AL RUXBRLIEAIRGESITE N, & T%E/\/Eﬁ%w): 2R [A]
HESEHN, HESEHENIEARES S R VARSI EUE T LA AT . Hi)d
PR A S 3 A (BB 1) A8 B FR R 4RAT EAT SN

FIRZ 5 MEREN R BA NS5 & W B AR R ) MR TAEA . Bk
Z S5 EMAR S 7 Z RIAAAE B RR 2 R

4.7 EINNTHR B RS 2 B O 1 BE

WRIEBARESEE SR KRLE, REESRAESHHRA NHATRIESH, 4K
IR EAL H 201611 7H , ARG A N 45100 B a0 Bk & 21.5)1.1407T,
G RN H235,019,914.24 JT, HH 453 41°8187,795,878.01 Ju, ERMAFFA Ni%
R0 L B AR K 4L H1.14070, A1 KINAHI1,204,273.9770, HAFMES4H
1,151,692.12 7t

A 2!—‘£Ef”%£*“@ﬂ%&/£¢/£ﬂEI’J%JLE& ERZIE

4.8 MEMANEEAN AR ST NBERE S B HETE B3
AN, RS AMAAEES: A TE H RS 0B A N — 0 A8
B R PHHERT LT .

§5 FEEAME

51 MEMAAREESIEE NBEINTEHILE Y
ARG WIN, o E A & RAT R AT IR A =] (BURER “AFBEN” D AEFHRAT L

IR G RUETF B B e (LOF) (BLURFR “AZE” ) WitEdREF, M™Esy IRz
B ER) KA RIEAE M, Be & FAFEE A SME, AMEER TSRS
AR A AR BT, B RBUS TTEAT 1R 55 .

5.2 EANREHNEZ ST HBEENTE. FETHE. %'Jﬂ'ﬂﬁﬁﬁ%%%ﬁ‘]ﬁﬁ%
AAREHIA, AIEE AR GEFFHREEEIE) M RIEEEN. e M

TEMRE, ARG E AR EIS AT 7 EA R, X Em v

13 70 4k 42 7



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

B B  BHR  BE [ AN AR ) T B DA B 4 B TR T S T THEAT TN ST A%, R
REEEEE NAFERE R SR AR TN

KREWIN, AF4ET 2016 4F 11 A 7 H AR SHEFRA NBATRNES T, A K
WA NIZ4F 10 RS HIR K 40H) 1.140 76, &t RIRZF] 235,019,914.24 t, H:
H I3 4104 187,795,878.01 JT, E KM A A7 N 4% 4F 10 {3 B AR &K £L 0] 1.140 Jt,
ETHRINAIH] 1,204,273.97 jo, HAIesr4008 1,151,692.12 JT.

53 FHEANAEEREFUFELENFTHNEE. EHNTERXRRL
A P S EEs . HERDL W BeE L. WSk B H ARG

HmEsE, AR E .

§6 HIFWE
B R R 2RSS T Rk @Atk it

AR R S W 55 i E e
PR o Tl o P50 3 AT I AT A BN I R

M2 THmE TR TR E
FEAR A IESCEA H HR 2

§7 EEMEWRE
7.1 BEAMRR

2t AR PIRAT KR & BYIE Z2 5% 5 5L 4 (LOF)
WE#IEH: 20164F12 H31H

Bf: ARt
% AHAR AR
2016412 H31H 2015512 H31H

B =
AT 403,228,302.72 824,364,262.72
SEENE 12,286,963.63 11,041,333.91
fFHIRIES 3,599,426.11 8,509,722.70
LG vt 1,378,356,741.22 1,591,471,438.26
Hope BREEAE 1,378,356,741.22 1,591,471,438.26

B & # o — —

214 T 4k 42 70



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

Bz d s

B SCRAE SRR 5%

T Rt

TN IR R 537

IESCIE S 5K

A S,

97,936.68

181,281.37

IS IBEA

N2 FR R

31,493.67

231,787.94

o SiE P AR

Hoph 537

o)

Vi it

\7

1,797,600,864.03

2,435,799,826.90

SRR &R

AHIR
20164°12 431 H

EAEREAR
20154F12431H

i At

SRR

AT oy 1 < i 475

74 b A7 451

S H [ g < il B 7 K

AT UESFE Sk

11,138,753.98

NI

2,055.70

923,636.02

LA A BN i M

2,408,463.39

3,599,928.26

NATFEE 7%

401,410.56

599,988.04

N2 A B R 55 %

N AE 5 B

5,687,898.21

5,989,769.19

A B

LA

A A

2 9iE Py 43t 6115

HoAt 1 £t

907,445.60

870,691.25

et

20,546,027.44

11,984,012.76

015 71 4k 42 T




HR AT M A TR A R UE 25 4% 5 2 4 (LOF) 201 64 4F i i 5 47 2

BB F A A :

S 4 1,803,330,879.90 1,985,034,943.66
AR 53 B A -26,276,043.31 438,780,870.48
EEE R & k=nns 1,777,054,836.59 2,423,815,814.14
BRI I B B A T 1,797,600,864.03 2,435,799,826.90

e 1 s EIE H20165E12 A31H,, AREE &0 4i#1H0.9854 0, F4 1
S EIFE0.9927 7T, FE4 1A 451900,074.6315 .

ER3E

A8 4911,802,430,805.27177 5

2. AFET20155F1A30H R, A LRIV 55438 S2 brdwm il 1 18] 4201541 H 30 H 22015412 H 31

H, FIH.
7.2 FlER
SR AT A TR & BR824 (LOF)
AR EH: 2016501 H01H %220164£12H 31 H
LA
A AT G HA )
m B 20164E0101HZE | 20154:01H30HZ
2016412 H31H 2015512 H31H
—. A -155,629,429.97 1,440,098,997.28
IWSIISULON 3,438,163.99 4,020,474.33
Horpre ORI 3,174,254.82 4,020,474.33
e iISUYON — —
PE R RIS A IR B B
A
R SN IR A 45 Rl % U 263.900.17 B
HoAh A SN — —
2B A (PR BA“-7 3HAD -80,463,600.32 1,492,015,397.76
Hope PERE -91,673,918.74 1,478,871,600.80
e & — —
fiigr e Bl et — —
VPR L RRIE SR IR

Bk

3016 7 4k 42

=

ANt



FR AT MV A TR A AR Z3 35 55 9 4 (LOF) 20 164F4F i i 45 4 22
& BB — —
e T Bz — —
ieillig 11,210,318.42 13,143,796.96
3. A SeprEAR B A (1K L
KR AR (BUIREL -80,581,407.54 -60.662,849.22
“_” %iﬁﬁ”)
A0 R EE (RRRL “ =7 5 B B
EHF))
5. { Ei [/\ “_” Eli/g
AN B N 1,977.413.90 4.725.974.41
5
B: —. #&H 74,280,984.49 116,365,377.85
1. & AR 29,885,330.27 50,314,733.74
2. ¥FE 4,980,888.40 8,385,788.96
3. HEMRS — -
4. THHH 38,886,765.82 57,177,902.69
5. FEZH — —
o Sz [A] e 4 ik 8 7 S — —
6. HAhPE 528,000.00 486,952.46
Z MRS HRE L
-229,910,414.46 1,323,733,619.43
SIEHD
W FTIS R — —
g, #FE GRsHmbl “-”
-229,910,414.46 1,323,733,619.43
SIEHD
7.3 FrEENR GEE&FE) BIFR
SR P RRAT Y R A TR S IR % B 3 42 (LOF)
AR5 20164201 H01H £2016512 H31H
A AR
A
=] 2016401 H01H £20164F12 H31H
SEIR AL 4 RATECHNE | FrEENEETT
5 (H g
fﬁ) FRIFR AR i 1,985,034,943.66 438’780’812 2,423,815,814.14

17 74k 42 W



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

ANz E s A A

-229,910,41

, — -229,910,414.46
HEARShE CREAFNED 4.46
=ARHARE SN B A 1077 688.8
I L E AR B A E D DA -181,704,063.76 | '8 -180,626,374.88
{{_” %iﬁﬁ”)
Hr, 1SR 1,858,933,888.07 85’803’86734 1,944,737,751.81
-84,726,174
2 5L 4 e n] 2k -2,040,637,951.83 84,726, o6 -2,125,364,126.69
YNNG TS B S A RS E NG 236.224.18
P A3 72 A ) 3 4 1R E AR Bl — ’ 8'2 1 -236,224,188.21
GAEIRRD DL “-7 S5 '
iR 4 (FELy B}
RFA B (Bl 1.803,330,879.90 26,276,043 1,777,054,836.59
i) 31
5 B A REERT EE BAIRI 20154F01 H 30 H 222015412 F 31 H
SR 4 RAOBCHANE | A ENE ST
#\ ;ﬂ; f }l\‘ (%{\“{ =
I A B (REsid 3,014,644,105.55 276,453,74 2,738,190,360.42
) 5.13
VA EES A RS
\ * " - AEl y 1 _ | 1SBIEE6 0 553 733619.43
HEARShE CREAFNED 19.43
= ARHARE SO ENAE B R A 608.499.00
e ET B QR ERA L | -1,029,609,161.89 | 3'82 -1,638,108,165.71
“_» %iﬁﬁﬂ) )
130,342,1
Hrr, 1SR 2,536,442,963.89 30,342, 22 2.666,785,124.20
-738,841,16
2. &8 Bk -3,566,052,125.78 413 -4,304,893,289.91
YNNG TS B S A RS NG
Fic Ve = A PR e E AR B — — -
QFEED L “-7 SIE5)
T H 25 (H4y
) AT CEE 1,085,034,943.66 438’780’822 2.423,815,814.14

TR NI S5 R AL o0 o
ARG T 1T AW S5 HERE FAI ot NSRS

018 7 4k 42 T




HR AT M A TR A R UE 25 4% 5 2 4 (LOF) 201 64 4F i i 5 47 2

XIS % FEER
LIS PN FELSI TAEM T AR IR 2PN
7.4 MEBHE

741 BEFEKBMN

b RRAT M K VA BB AIF 25 4 15 5 4 (LOF) (LA T FaT Rk A 3 ) /2 oy A R o /) 4 e 22
TE 33 3 4 (LOF) R & B Mok . 201541 H 30 H Hp B /N4 B ZEAUAIE S P Bt ik 4
(LOF) LB A RS M A A AKRE, SWHEGET T (T ARk /N ZE R
UEF P58 2 42 (LOF) 36 A e H I AL R D) » [R) ks Hh RR b /N 48 i 2 TR IE 5 5 5 3 42 (LOF)
FERL R R AT K TR A RIS R HE 4 (LOF) . ARIE (PRI & A PR A 7] 6 T
RRAT ML BT A TR S5 3 B 4 (LOF) 2 & A AR S iU AEA ) , H20154E1
H30H#L, A BRA /NI ZEAE S 3 B 22 4 (LOF) T-20154E1 H 30 H 1E 2044 A I 56 44
BRAT M A TR A BE IR 3 Bt AL 2 (LOF) . H R H AL,  (rhRRAT A TR & BUIE IR 45 Bt 2k
& (LOR)ELEAFD) A%, JE ChE /NG ERNE S 3B R 4 (LOR) & & F) RAL.
KIEG NRATI N, FEHIRAE . AES MRS N NP RIS E A RA A,
FLEFRE N b B R E i B RAT B0 A BR 2 &) (LA T R AR v [ S i B R AT

ZRYINESRAE 5 BT (LR AR R A AT )i e _E 7 [2010] 55955 SC i A% [F) &, Ji FR IR A /N
I SRR E TR R T 4 aowwawm%ﬁtﬁ%ﬂ%m%ﬁﬁ%ﬂf@ﬁ%&%x%
meﬁ W EUEICAEUE SR B0 RS, W B T AN I Bl By A R I B
Telals oK ETTHEES m%mﬂfgﬁ FIL RS, B AEE P IWEIE R T R
%% A0 AT S I L 3 R P S R G (] ) 4

AR Ji 45 5 N PP RR L 42 LA B A W] 20154210 H 8 H €O T T 3% 43 FH il s BE S 36 ImE
RWFOFHNBEREEERNAE) MME, 25288 ADE S0P EIEE 2
Sy ﬁmmimﬂm&tﬁ$ﬁAﬁmﬁ*Wﬁ#ﬁVWﬁﬁ . AREEA I
S BESEA E A AARIE SOy, B B G A B iy 44 NEFRIL S AT, ASSIEE
ﬁ%ﬂRﬂW%%ﬁMWﬁﬂ T ESS I & 3 I M ST LA Dy o R < B IR
nAl, REZGAN R, A25 BN 5.

RAE (P NI ENETF BB R i) A (o BRAT b R & RUE J7 350 58 2k 4 (L OF)
REGF) MARME, ARERENRGEEDYEA RIEFRaIMERN e TR, OREAK
RRAT BT RIBCER (RS /IR BN AR BAR oAt 2 o [ IE M > HEHE A AT BT ISR
[ e W e SR (H od s MO BUR . embfit. dolkfi. 2w, RGi. I #fE.

%19ﬁ§i\42ﬁ



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

AR P Gy A RAT IR e ISR L IR B R (A R R B 55
PPSCHFUETR S T RCRI A R R . BRATAE R R B SE) . ATAE TR BUE. IR
TR2E) A S i IR M A HE eV R e e S e i TR (EFAF & b E R & AR
RAE) o WHEEEI B E AU LUS FoVrdk S R0 AR iR, e 68 BEAE B AT 18 2 f2
Fela, ] RAKR AN A BV

ARG R A L WS TE A E 7 7= 10 HuAs) 960%-95%, A #E 5t T sk
ATV B BB T AR B 438 & B2 P2 1180%, BUIEFEHE & JE 4 R P 1R E I L oA
0%-3%, "5 H HAIEHRB TR T A A RN S RIEE G, HEscE 23 H
TE—4F LA I BUR 5 95 38 55 LB S THAMIR T 25 8 3 = A 15%. AN BE & (1ML 45 bl s ik
HEN: PR 300 FEEUN S F X 75%+H 15 25 A 48 BN 2 R X 25%.

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

7.4.2 SUHRREIGREI R

AR B < ) WA 55 AR AR 4% I ECRR 5200642 1 15 H A LA ITR) A - €Al o o
—EEAUEN]) RS TEAR TR R AHLE (BL R SRR el 2 THE) A IR
AAT H) CUE SR 35008 5 <205 B I B XBRUBEIR 553 5 <SR LA 5 AIFAE TR 5 >) |« T EHESR
BB S 2 (LA T FRIAR™ i B ol Pl 2 ) A 1Y RS 5 B e i A I 954 51D
€ FRRATN AR A BIE S48 7 52 4 (LOF) JE & [F) FITEW 55 iR R HET.4.4F7 517
Ry IR 2« AR B gl W 2 R A (KT SRR B SOV ) 22 AT M S S5 4 A i

7.4.3 BAFANSTHAEN] K AT 0 2 1 B
AFEE 2016 I SR BTSN tHHEN ) BR, BESr, e e 7 AR S
2016412 A 31 H I 55 IR0 LA A2 20164F i 878 1 SR AN 1 A s 15 S5 25 B

7.4.4 RBEBHFCRAKSTHBOR. &iHETHS80E —HFRREH BRI
FARE IR A2 BOR . ittt S o — W RS — 2.

745 SUBURASHHE TR MR EZ4EF IERIULH
7.45.1 &HBURARE K

T
7.45.2 &R E R PLH
T

20 71 4k 42 T



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

7.45.3 ZREEIERNHH

T
7.4.6 BLA

RYEA G . EZ B8 R FL[2004]78'5 (WBGEE. B RS BRI TR 3% %
REFECRFEAY  MBi[2008]15 (TR T EBERRE ) « R
[2012]85%5 (5% T-5ijit b 2 &) IS L0 2 40 AN NS BB A Q) @ @ )«
Bi[2015]101 5 (kT b A w) S L0 R 2 R A NS BBUGR A OC i) R @ &) Al
[2016]36°5 (%4 [T BNV A MG E AR U@ AT I Bi[2016]465 (5T
— 5 B A T HE T B 5O S e R A RBUR @ A1)« WEL[2016]70% (O T &Rl
Py [ b A R S5 B (B P BSCSRE R R FR I 0 ) B FLAtAR DG By AN SE 5544, RIS 7R
/I

(1) T 2016457 1 HAl, URkiTEeTAFER AT EWH NG, AL
WCEN A o RHIE TR 350 B I 4 B N da F B SRS BRI = AN SRR E AL . B 2016
F5 0 1 HkE, SRSy E WA SUN NGB IR R R e P s I 3
FS W ER WAL N ARG, X <t [ DA SR A M T o AL 3G (AL o

(2)  XEEMUETFH SRRSO, B EERBEENEM N, BEERRE . 205
N K SLABION AR AR ML T A AL

(3) KEEMNEWAFRPSKBELRIE, FFERRE 1A BAGE 1 AH)W,
HB S MBS 2B ARS8 FFBOVRE 1 MU ER 1F0E 1H)M, &
% 50%TH N RLAR T4, REICHIBR A 1 4F 00, B AR AP aBl. X & e fif
W b AR RN, WSS IAFHIBE . AON, I8 R e THEE AL, RF IR ]
H RS R TH, R RTHUS S . AN RS B A% 500%1H A MBI/ 8. F
RS —EH 20% B R THIE S AT AL o

(4)  HETHBEEE 0.1%MIBIR GRS S BERL, K ANBEEAEIBERAZ 5 Bl
TERL .

747 KRBT RER
K TT 2R S5ARREEMKR
RS EHARAR CREEE | REEEAN BSHEIM . EME LI
r [ B B8 ARAT B A R 2 =] (S i
AT
[ HIIE 25 B A PRA ] (E #RE 25) HEFHAMBER. EEBEIY

HEEN. HEWHEHMY

2021 U 4k 42 7



HR AT M A TR A R UE 25 4% 5 2 4 (LOF) 201 64 4F i i 5 47 2

T BN BERAT IR DT 7] (7 B2kl

" REEEHEANTAR
R ERERARAF IR ER") AR
Unione di Banche Italiane S.p.a ("7 KA
%/\,’S’S, £ rL/\
R k=L PN
AR B E A CHIREHO
HeET a)i &
C BB A FRANAR
X e E (R ACING
W R T B (B AR AR ('R s | IR T A ]

ARG

BIREM B R a8 (L) AIRAH
IR =™

B A SNl RN

T IR ICHRAZ 5y PR IR 55 B 9 4% — Rl

=+
ik

7.4.8 ARG H K LA LRI SRBET R 5

7.4.8.1 BEREKFARX G L TTHITHIRR S
74811 BER S

1137

SRS, NRMIT
EN A R AT B HA ]
20164F01 01 H £20164F12 31 | 20154£01 A 30 H 22015412 A 31
H H
FKBETT 25
b7 =t
AT 40 AT A AT 0 R AT A B
il 4l
— 1,543,405,088.; 5.04% 4,324,425,929.(13 11.73%
7.4.8.1.2 BLER 5
Tco
7.4.8.1.3 MXATREEF &
SWURAL NRMIG
L]

RIKTT 2R

2016401 H01H £20164F12 H31H

% 22 7 3k

42 T



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

1 4 S | WERNAT A | b R R
" S ) A RN & RVA Bl
ESEAISTR S 1,437,376.98 6.04% 387,378.98 6.81%
A R AT B HA ]
20154201 A 30H £2015412 A31H
RIKTT 4 FR EWH F12)]
1 S | RS | b R NAHA
A S ) B FNl G VA B
] # RS 3,975,529.71 11.77% 1,383,641.86 23.10%
74814 RHEXS
Tco
7.4.8.15 HRFEEER 5
Tco
7.4.8.2 REXTT iR
74821 REEMHB
A AR
A3 A R AT B HA ]
i H 20164F01H01H £20164F12 | 20154F01 ) 30H £ 20154F12
H31H H31H
MR A B3 A N S
29,885,330.27 50,314,733.74
-y 5 PR Bk
Horb: AHHENM I
1,488,230.73 3,295,456.30
BB

e AR EEEN PR EARA T 1B H ARG AT — B 5 S %1 E 1.50% 4 2 R it

5, BHRWERAHIK,

B Ht R AN

HEBARM =5 —HREES T3 E X 1.50%/ HFERH.

74822 HE&EHER

A ARt
5K A HA - AE R AT B HA ]
> 2016701 01H £20164£12 | 2015401 30H £2015412

23 71 4k 42 7



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

H31H H31H
YR AR R AR
: Hi;iﬁ;ﬂi’i 4,980,888.40 8,385,788.96
A B o1

TE: SUMEEIEE A TP IEMEEUE & HRAT FOFEAE 90T — H 2R & 50" 19 (H0.25% M4 2 R it e, B H
KU ERA AR, %A HitEAH08:
HItE e =nl— HEEH ™ #E X 0.25%/ HFEREL.

7.4.8.3 53RBIFHATRAT R RN B FFR (S EIE)RE 5

Too

7484 ZREEGTBEAESHIHER
74841 MEHAEESEEANCHESREREAZESHHEMN

s NRMIT

A A FE T B A (A
20164E01 H01H £20164F | 20154014 30 H £20154F
A 12H31H 12H31H
FRRATI AR | A ERATMEER | A ERATMERL | A ERAT b
KRG KRG KIRA KIRA
(LOF) A | (LOF) E (LOF) A | (LOF) E
A TR A 1 2 < — | 128,619.02 | 3,524,551.25 —
i 5 1 ) FR SN A7 — 14,493.00 — | 128,619.02
i 5 A 18] K19 23 AL B4 i — — — —
}}zf%;&%,ﬁﬂlﬂﬂi /55 - | 250455125 B
A5 JHAR A 1 2 4 0 300 — | 143,112.02 — | 128,619.02
e IR A 1) 3 840 40
b3 B LB N B

TE: 1. FIAG IS LA BN, B R G A e A A

2. HEEHN PRRIESEHERAT A AR S EN4114,493.0017 HI 40 AR 200 #4%

W, K5 .

74842 MEWIRBESEEAZSMOHEAMREKT R EAZESKFRL

Bk BN Z AN H A ORI AR N R FF A A & .

7.4.8.5 HKRETTIRE HIHBAT R BUR S AL AL B N

024 U 4L 42 7T

YR
%




R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

Phr: ARG
A A AT E 1]
_— 2016401 H 01 H 22016412331 | 2015401 H 30 H 2201541231
RIKTT 24 F%
H H

AR AR EBERIESY LN SRR SRR LN
Hh [ IS i 2

403,228,302.72 |  2,878,232.49 | 824,364,262.72 |  3,621,210.13
HATH AT

e ARESHHUTAR ISR D EEBE ERAT R, AT R R

7.4.8.6 AESEREHINS 5RBTT AR HIEL

T

7.4.8.7 HAWSRERZ 5 E A

e

7.4.9 iR (20165E12A31H) AR EFEHNRERZIRIES
7.4.9.1 FERNEHT R RIES T HRFE HREZRIESS

i

7.4.9.2 FIRREH KIE IHE RS RE Z RER

eREh: NRMIT

. =

B oE | SR | IR i AR g S " EER N RN
. T N N N 3d N Y N2
)i | 4R | B | sy | B | Jrs sy N A A | A E SR
0021 | =% | 2016- 2017- 1,800 | 49,061,77 | 57,600,00

T 32.00 3160 | A NS
50 | Zig | 12-29 A 01-06 ,000 3.84 0.00
0026 | % | 2016- | H K™ 36.40 2017- 33.50 600,0 | 21,295,44 | 21,840,00
35 | R4 | 11-08 Bl ' 02-08 ' 00 7.34 0.00
3004 | &% | 2016- | H K™ 33.99 2017- 33.00 900,0 | 30,924,86 | 30,591,00
50 | &ge | 11-15 Bl ' 02-08 ' 00 3.83 0.00

Jk - | EREE 2017-

6039 | JE% | 2016 K&Ere 17797 195.77 14,80 | 2,689,831 | 2,633,956
86 | % | 09-19 I 03-13 0 .00 .00

7.4.9.3 BIRBISF IERIEAE 5 FHAE AR K557

7.4.9.3.1 HRITE T MR IE R

3025 U 4k 42

=




R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

o

7.4.9.3.2 Z G iz IERE
T

7.4.10 BT EMA 5 Hr & vHRER T E U B B H A0

Q) AN
(@ &R TEARNMEITERNINE
ARMETTELRIERZ R, HA RN ETERETN S BAEEZER XN ETE
(1) IR JZ R R E <
F—E IR AR BB AR T LR TR HRAN .
WER BREE— R UM NE AME IC BT 7 B 57 B R B R T UL ) A\ A
)RR AR 7 B I AN AT LS A\ A
(b)  FREELLARROMETHEN SR TR
(i) HER&ERTAARME
T20164F12 H31H , AREELRFA M LLA SRMETHE H A SN TH A 24 A0 i 1) 4 b 58 7= v
J& T35 — R IR AR %1 91,265,691,785.22 7T, J& 155 — 2 IX IR %109112,664,956.007G,
J& T = Z IR AREI(20154F12 31 H . J& T35 — 2 IR IR H1N1,441,814,844.847T, J&
T2 2 IR A%1N149,656,593.4270, T =J2IK).
(i)  ARYMERTEZE XA R ERARE)
S TUESRAE G Bt B SE, & HILE KFUEE . 8UB TIEA T RATSEREN, R4
AT H 2AZ Gy KGR H ] 58 5 AN T BRI ) K BI85 SR TR R AH OGRS I 4 se
EAINE—Z K AR AL A 5 R H A nT I E 5 BT 2 e B s AR
B e A ORI SR A RN E R & 58 — B IS 22 =2 IR
(iii)  ZB=JEIRA U E AR R A HA AR 2 4 400
o
() AR A RMETE SR TR
2016412 31 H, ARESGARFFAARFFEM LA R E T2 S RlTE (2015412 31H :
E)B
d  ALARNMEITTEP SR TR
ANCLZS St B v B2 1) 4 R B 7 AR A7 5 o AR WG TR A & i 4 57, R T S
A AR ZEIR D
(2) BARNMES, BERE A6 H AR S T0 75 Z 3 i) H A H 20

26 71 4k 42 T



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

§8 BHEAAME

8.1 IREEH-HERHEM
SRR NRTTIT

o N 3L B
. H &4 BB (%)
1 | BaiRH® 1,378,356,741.22 76.68
Horp: 2R 1,378,356,741.22 76.68
2 | BEE AR B — —
Hrr: fiigz — —
B SIS — —
3 | A&EmE — —
4 | ERhfTAE T — -
5 | ENREEHTE — —
e S = [0 ) SN IR A e ik 1 — —
6 | RITHERMLGEH A&/ 415,515,266.35 23.11
7| HAh I e 3,728,856.46 0.21
8 | Ait 1,797,600,864.03 100.00
8.2 WMEMRIEAT WA R R ERTHE
8.2.1 MEMREATW A HKMBENBRERTRHE
o il ARG 5%@;:(;)@@%
VAN I 3N NN N4 35,788,100.00 2.01
B | Rk — —
C | il 976,248,289.78 54.94
D | 1. #I5 BRSO R 101,135,878.96 5.69
E | &3k 117,223,018.00 6.60
F | #ERAMZEE 31,930.00 —
G |zl SiEfIEERk — —

327 U 4Lk 42

=



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

H | fEE ol — —
| SRR AEAE BRI IR S 17,370,530.48 0.98
J | &Rl 19,111,400.00 1.08
K | aHhr=l — —
L | FSEARE 55 AR S5 44,772,000.00 2.52
M | BEERE AR RS — —
N | ZKF] BREEHN A e it i 2 66,561,794.00 3.75
O | ERIMRSS. BHAH AR — —
P HE — —
Q TPAERAE S TR — —
R Ak ARE AR R 113,800.00 0.01
S A — —

At 1,378,356,741.22 77.56

8.2.2 MEMIREATIL T R PBER BB RS
AR IR AR RS B R VR

8.3 JARIE A S A b2 3™ iE HL B K/ R R BT+ 48 R U W 4

B

e Eﬁiﬁ WELH | R G | AR Go gﬁzii *f'
1 | 600104 VREEH 3,038,700 71,257,515.00 4.01
2 | 000333 FHIEEH] 2,500,000 70,425,000.00 3.96
3 | 002564 RIREHE 7,000,000 70,000,000.00 3.94
4 | 600452 HE ) 1,649,797 68,763,538.96 3.87
5 | 002159 —RFRIE 1,800,000 57,600,000.00 3.24
6 | 600519 piv)E s 169,910 56,775,426.50 3.19
7 | 002262 BAEZ L 2,599,929 54,338,516.10 3.06
8 | 600502 K F] 5,399,100 53,883,018.00 3.03
9 | 000858 R W 1,550,000 53,444,000.00 3.01
10 | 002127 A Bl FL 3,900,000 44,772,000.00 2.52

VE: W ER T AR AR RSB RIS, 505 3T www.zofund.com W3k 4
A IE
W98 T 4k 42 T



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

8.4 HEMINBERHASHERARS)

8.4.1 BilENSHGE H HAWI & B = 17 {H 2%0 B BT 2045 [ i EE B 4

SWERAL AT

o JEZEAR W 2 i TR o TR 4 B A L)

fih (%)
1 | 000858 ST (1 201,593,261.77 8.32
2 | 002108 Y B B 193,686,441.16 7.99
3 | 600519 NG 182,651,032.35 7.54
4 | 300431 AL A 162,757,360.88 6.71
5 | 600060 (S HLAR 156,098,300.71 6.44
6 | 002669 FRIEF b 148,831,595.85 6.14
7 | 600104 REE 139,088,112.15 5.74
8 | 000426 a2 N4 137,264,532.57 5.66
9 | 002466 a4 134,512,433.23 5.55
10 | 000333 ESIES 133,484,072.40 5.51
11 | 600547 AR 4 126,175,835.53 5.21
12 | 002235 L 122,658,933.99 5.06
13 | 601607 iRz 121,627,631.36 5.02
14 | 000983 [LITpoA:N 118,119,805.21 4.87
15 | 300031 FIERHE 106,681,740.22 4.40
16 | 600079 NAEEEZ] 104,395,482.48 431
17 | 002127 A Bl FEL 103,053,005.79 4.25
18 | 002494 ety 101,193,921.38 417
19 | 300316 i EEATLH 96,280,439.19 3.97
20 | 601009 A L ERAT 95,269,754.90 3.93
21 | 600699 BT 91,207,542.77 3.76
22 | 002456 KR FESE 89,382,947.39 3.69
23 | 300373 TIAFHE 89,223,740.58 3.68
24 | 600276 E Fify % 24 87,814,707.34 3.62
25 | 300059 KITME 86,955,004.00 3.59

29 71 4k 42 T



HRRAT ML R TR A B IE R 45

ot 3 4 (LOF) 201 64 4F J& 4] 15 47 2

26 | 603818 B 86,213,369.36 3.56
27 | 600489 &4 86,065,436.77 3.55
28 | 002464 L RH 85,847,717.94 3.54
29 | 300113 Ji A o2 82,514,947.67 3.40
30 | 002714 U A 81,889,627.79 3.38
31 | 300033 EAln 81,716,223.93 3.37
32 | 600309 itk 81,371,355.67 3.36
33 | 600048 PR b= 81,098,073.84 3.35
34 | 002564 RIKEHL 79,517,561.71 3.28
35 | 002113 R H 79,415,553.07 3.28
36 | 300054 LrLyAidis 78,040,404.07 3.22
37 | 002712 JE AL 77,012,491.39 3.18
38 | 000998 b1 76,087,983.82 3.14
39 | 002142 TUARAT 74,511,038.88 3.07
40 | 300101 PR 74,259,466.85 3.06
41 | 000937 P RETR 72,490,949.07 2.99
42 | 601225 Bk P R 68,590,223.91 2.83
43 | 601211 E 2R % 68,356,687.54 2.82
44 | 603799 R 67,862,728.63 2.80
45 | 600054 27 1L iR iE 66,962,512.65 2.76
46 | 000411 JRr A A 66,756,104.73 2.75
47 | 300498 T IR 7y 64,822,929.71 2.67
48 | 600643 % A 64,413,077.60 2.66
49 | 300078 B 64,021,906.97 2.64
50 | 600452 7 dE W) 63,330,065.95 2.61
51 | 002452 KAl 63,318,102.28 2.61
52 | 300230 ieil)ivgsy 62,862,254.63 2.59
53 | 001979 A v ez 62,544,993.46 2.58
54 | 300377 R 61,555,941.74 2.54
55 | 600155 X ey 61,326,229.32 2.53
56 | 300363 i ivgiy 61,163,607.54 2.52

030 n 42 T




HRRAT ML R TR A B IE R 45

ot 3 4 (LOF) 201 64 4F J& 4] 15 47 2

57 | 600502 TRUKF 60,921,409.56 2.51
58 | 600036 A RAT 60,649,051.88 2.50
59 | 000963 HIREZ 60,580,761.11 2.50
60 | 601636 TR AR ] 60,329,118.02 2.49
61 | 603658 2 A 60,223,194.11 2.48
62 | 600418 LR 60,035,299.08 2.48
63 | 002123 2R AE 59,514,447.22 2.46
64 | 000418 INRIG A 59,117,840.87 2.44
65 | 002241 ORI 58,897,478.06 2.43
66 | 603899 =3 '@ 58,773,249.42 2.42
67 | 002434 Ji Y 58,490,795.37 2.41
68 | 600711 RETEA 57,984,698.67 2.39
69 | 300144 RIRIE 57,979,757.55 2.39
70 | 600197 (AkS; 57,436,407.99 2.37
71 | 600310 R 57,050,041.80 2.35
72 | 601198 IRIGFF 56,882,031.00 2.35
73 | 002159 —HFRIE 56,808,277.81 2.34
74 | 002405 V4 & ¥ 56,700,479.32 2.34
75 | 600960 o v 2 56,264,107.12 2.32
76 | 601689 E{aR=g Y%l 55,079,943.45 2.27
77 | 002081 & W W 54,984,942.10 2.27
78 | 002458 an AE 54,544,476.45 2.25
79 | 300203 RRH 54,361,784.14 2.24
80 | 601595 iR 54,180,329.36 2.24
81 | 002304 FERT Ay 53,661,182.17 2.21
82 | 002041 BRI 53,506,894.53 2.21
83 | 002716 LR 53,366,304.99 2.20
84 | 600885 TR 51,695,424.97 2.13
85 | 600136 SRR 51,670,821.00 2.13
86 | 000596 EE bl 51,472,382.86 2.12
87 | 000960 Gl 4 51,314,880.26 2.12

31 7 4k 42 7




R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

88 | 002262 A2 50,885,925.24 2.10
89 | 002234 I 73 50,086,574.55 2.07
90 | 002407 EZEZ 49,748,797.94 2.05
91 | 002425 clkead 49,428,705.82 2.04
92 | 002737 LAyl 48,884,019.17 2.02
93 | 600782 W 48,714,858.69 2.01

8.4.2 Rt S A M) & 3 15{H 2068 HI 2042 K B = B 40
SRS NRMTT

s JBEEAR W 4 7 S Bt o SR 4 T 7 1 L A1)

i (%)
1 | 002108 MEAILEZS 221,245,948.36 9.13
2 | 000858 ok W 187,262,184.54 7.73
3 | 600519 PivME s 183,167,828.68 7.56
4 | 600060 W R 160,082,583.56 6.60
5 | 002466 R 155,372,102.76 6.41
6 | 000426 a4 155,253,589.74 6.41
7 | 600048 TRF H = 153,756,833.52 6.34
8 | 002669 JREIE 144,523,706.91 5.96
9 | 300316 AL 138,002,927.84 5.69
10 | 600547 R4 131,357,594.12 5.42
11 | 002462 ST N 127,963,444.03 5.28
12 | 300431 T WA A 118,967,393.71 491
13 | 601607 By 118,287,540.60 4.88
14 | 000983 PE LA 114,023,640.29 4.70
15 | 002456 MR HE 112,562,817.05 4.64
16 | 002235 ey 108,658,610.57 4.48
17 | 300324 TEMAZ 2. 106,679,948.07 4.40
18 | 600079 NI 103,224,953.26 4.26
19 | 600136 AR 102,071,711.04 4.21
20 | 603818 e E 101,672,514.75 4.19

032 71 4k 42 W



HRRAT ML R TR A B IE R 45

ot 3 4 (LOF) 201 64 4F J& 4] 15 47 2

21 | 300059 KT E 101,392,616.90 4.18
22 | 002494 He 3 96,816,190.86 3.99
23 | 300113 Ji A o2 96,227,214.69 3.97
24 | 300373 IAEHL 94,972,155.52 3.92
25 | 002714 WO By 93,068,011.46 3.84
26 | 300031 FiERHE 92,441,775.81 3.81
27 | 603001 B [ 91,687,392.34 3.78
28 | 600699 )i 89,825,757.13 3.71
29 | 601009 A L ARAT 88,325,215.94 3.64
30 | 002464 L FRHS 86,759,526.57 3.58
31 | 300171 KEH 85,749,546.13 3.54
32 | 600309 itk 85,469,537.91 3.53
33 | 600489 H & i 4 83,209,383.10 3.43
34 | 300033 [F] £ 82,728,711.25 3.41
35 | 000937 P RETR 81,670,966.07 3.37
36 | 601166 Pl ARAT 78,396,203.76 3.23
37 | 002407 E4 4 77,689,372.28 3.21
38 | 300159 Wit A 77,416,003.11 3.19
39 | 002712 ISEiL 77,395,215.27 3.19
40 | 300054 S 76,750,185.72 3.17
41 | 000802 etk 76,127,628.62 3.14
42 | 603658 2K A=) 74,657,646.38 3.08
43 | 600054 27 1L iR iE 74,496,459.23 3.07
44 | 002142 TIARAT 72,508,826.44 2.99
45 | 601211 78 % 71,616,650.89 2.95
46 | 600587 FrieEyy 70,110,852.35 2.89
47 | 300498 T IR 7y 69,864,445.25 2.88
48 | 600276 1E Fi = 24 68,230,332.75 2.81
49 | 601225 Bk P R 67,389,617.07 2.78
50 | 300073 E=PARE 557 66,994,218.67 2.76
51 | 002094 HHE&TE 66,341,536.30 2.74

033 n k42 T




HRRAT ML R TR A B IE R 45

ot 3 4 (LOF) 201 64 4F J& 4] 15 47 2

52 | 002127 A B LR 64,954,308.44 2.68
53 | 600104 IRAEH 64,902,709.86 2.68
54 | 600711 B 64,775,760.48 2.67
55 | 000333 FE IR 63,934,098.32 2.64
56 | 300363 T 1y 63,458,935.60 2.62
57 | 000960 ZNAiEh) 62,544,697.80 2.58
58 | 002716 Gt 62,439,683.75 2.58
59 | 000596 LRl 62,423,477.69 2.58
60 | 002113 R H 62,190,043.48 2.57
61 | 001979 FH p o 61,730,902.38 2.55
62 | 300377 BRI 61,226,998.85 2.53
63 | 603799 R 61,023,706.67 2.52
64 | 603899 fRIG R 60,516,409.95 2.50
65 | 300144 RIRIH 60,454,179.32 2.49
66 | 601198 IRIGFF 60,220,322.49 2.48
67 | 601595 g 60,196,995.50 2.48
68 | 600036 FARARAT 59,451,766.97 2.45
69 | 300078 B 59,324,905.34 2.45
70 | 002405 V4 & ¥ 58,971,371.47 2.43
71 | 000418 INRIG A 58,967,824.98 2.43
72 | 600305 LI M 58,540,892.28 2.42
73 | 002304 FERT Ay 58,367,452.47 2.41
74 | 000963 IR 57,682,012.07 2.38
75 | 002241 ORI 56,579,053.36 2.33
76 | 600418 TLHER S 56,472,112.18 2.33
77 | 002458 an AE 56,221,166.22 2.32
78 | 600155 X el 56,014,577.38 2.31
79 | 002081 & W W 55,910,022.60 2.31
80 | 002452 Kt Al 55,795,212.14 2.30
81 | 300101 PR RHL 55,742,903.59 2.30
82 | 600197 (WAL 55,411,594.77 2.29

o034 71 4k 42 T




R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

83 | 600960 TRV 2 55,087,202.01 2.27
84 | 601336 e LR 54,722,554.41 2.26
85 | 601636 TR AR ] 54,665,109.44 2.26
86 | 600419 RiEF 54,085,852.53 2.23
87 | 002460 Cr= N4 53,591,255.31 2.21
88 | 002041 KR (A LN 4 52,869,131.28 2.18
89 | 600146 P AR A BR 52,379,848.97 2.16
90 | 000651 ARER 50,748,926.54 2.09
91 | 002668 RETEER 50,739,967.33 2.09
92 | 600782 N 50,397,929.75 2.08
93 | 601689 L 41 50,295,714.77 2.08
94 | 002234 AN 473 49,539,924.32 2.04
95 | 002624 FERM T 49,213,302.74 2.03

8.4.3 SENBLEE A LA B S Y BB B AR S
EHEA: NRHIT

SEANIGZE A (A ) B 12,764,423,729.85
SEHAREEIRN (AS) RV 12,805,283,100.61

8.5 BIRILFIF MM RN GHFEEAE

AT G AR IR AR 67

8.6 HIRIZL M AE o Fe & B P 1 LB R/ HEFP B BT T 42 2 B B A
AIE AR RARFFA 557

8.7 AR A oM A 2 & 57 18 LU R/ R P B BT 42 B P STRAIESF B R A 4
AT AR HIAR AR R B SCFFIETF -

8.8 MEWIRIE A SME GBS H = 13E LB K/ M HEF BT T4 St e R B A
ARIEAMEHIRRFFA SR

8.9 FIRIZA M AE o Fe & B 7 1 EU A5 R/ HEFP B BT A2 AUE R B8 B 4
AT AR IR AR FFARGLE.

25035 m 3k 42

=



AR IRAT WY A TR A TIE S5 3% B JE 4 (LOF) 201 64F4F i #1542

8.10 MR AFESTFEK RIS R 5B v

8.10.1 MEWRAE ST IR I RIF B 5 4

AR BE G AR IR R AR AR I 0%

8.10.2 AEEHHRIBARK BT BUR

AR B S BT AR A DR AR RS B B0 S50, R BEE PR BN I . 5 ) TR BRI AR A B2
) RIS T AR R ISR MALATE T, PRARI S A I SR BE 158 5 A

8.11 MEFHRAESE T BRI 5 H 5 i A
8.11.1 AHEFUHIE H B BUR

E G A S T ARSI Ja Fl, B EH .
8.11.2 ME MR ARESH T I E FUH R IF 8 5 4
E G A S T A S IR Ia FlL, SO EH .

8.11.3 AHHE MR R FE
E i 1 AN R T A S R IE L, S TN E H

8.12 HEAAWMEME

8.12.1

KIS R MR T B U P RAT ERAIR G BN # 5 0 T R, BEiRk S o
H HAl—E N Z B A TP DT AT IETE

8.12.2
ARG B MIET T AR, BB Tl R & RIE L 2 AR -

8.12.3 HAR H A& TH F= 1A Rk

BAr: ARt
A= e &
1 | FHRIES 3,5699,426.11
2 | MISGESEHE &K —
3 | MR —
4 | NYCRE 97,936.68
5 | MHCH K 31,493.67
6 | ARSI —

036 0l k42 T



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

9 | &it 3,728,856.46

8.12.4 HARFFA AT BB ] #5 ¥ef7 55 B 40
VB RIS ARG AR KA LT 5 B nT e 35 75 .

8.12.5 HRAT+4 B R P A AE S Z R B OL 5 B

EHEAL: NRIT

TWIEZIRE D | HRERE | B2 IR
5 5 ZE AR 5 2L R .
| R R e | s o) B
1 002159 =4r%iE | 57,600,000.00 3.24 {52 L

8.12.6 BEA ST MEKIHABS R H 2

AR TR DY N SR I, $BE 2 A A T A o R B B B B A T A
SETRAAEREE.

§9 ZEHFRAANER

9.1 MIRESHIRANUEFEANGH

U asfr: Ay

FAT NS
y } R N
AL | SR | PR R T
25 5l ) F & A g}ﬁ B g} o
nE ) nE )
& L 4 8 e 45
G
WK
1, ,849,7 212,581,053
RE 12,912 139,593.46 589 gl 08 88.21% 29 11.79%
(LOF) ' '
A
KK AT
j;;jﬁ 48 18,751.55 | 143,112.02 | 15.90% | 756,962.61 | 84.10%

2037 4k 42 |



H AT A TR A B IE 77 4% B 5 4 (LOF) 20 1647 4F B 4 5 47 22
RBE
(LOF)
E
At 12,960 | 139,145.90 1'589’22?63 88.17% 213’338'932 11.83%
9.2 IR EHESE+EFFA
FFg ESREDNEZY FEE AT BT R A L
1 FNGEAR 847,859.00 9.76%
2 e 500,000.00 5.75%
3 C. 494,746.00 5.69%
4 R 399,900.00 4.60%
5 T H)I| 392,200.00 4.51%
6 P SUR /N 356,961.00 4.11%
7 BTN 338,500.00 3.90%
8 EIEAEN 300,015.00 3.45%
9 (E 272,271.00 3.13%
10 5K P 197,100.00 2.27%
L E¥PAHEAT IR S (LOF) AR ERA A
9.3 FIRESEEANMNANRFELRESHER
i H WA | FrA AU A () | o S A A
HERAT MV
KA 0.00 0.00%
o (LOF) A
Eﬁ%iiiﬂA%&f R
KA 55,704.96 6.19%
(LOF) E
&t 55,704.96 0.00%
e HEAREIAR, EEEEARIMVN RFA A S0 A Br L 51 250.0031%.  FR A 40

B Ul NGO

9.4 HIRESEEANKIMNILA FBFEE AT AR S E X EERL

038 7 4k 42 T




H AT A TR A B IE 77 4% B 5 4 (LOF) 20 1647 4F B 4 5 47 22
S - FAEEESMHTRENEEXE
CHitn)
HRRAT ML R K VR A 0
W N/NI =T &= LY NN (LOF) A
PR FEA I AT AR A | HEAT IR & 0
VAR R Ve (LOF) E
&t 0
HRRAT MY R A TR A 0
AIEE TG R TIFH ATF IR op A
TN RRRAT M A TR & 0
(LOF) E
At 0
§ 10 FHAESM IS
AL
HERRAT M K TR A HRRAT MY R K TR A
(LOF) A (LOF) E
R4 &R H (2015401 H30H) 3,014,644 105,55 B
B G B R
A FR A HA M) R A0 B 1,984,269,374.30 765,569.36
AR R B 4 H U 4 A0 1,838,121,582.72 20,812,305.35
s AR T B AR 4 S TR [ 47 0 2,019,960,151.75 20,677,800.08
AR HAEL S R 0 AR B 1y A0 — —
AR S AR < 4 0 0 1,802,430,805.27 900,074.63

TE: SRS LR B AL,

11.1 EEHHRFEARSHR
D R S e A TTEE S DN N S

At

VS [ 47 400 5 4 A7 B0

§ 11 EREHER

112 Z&EEAN. ZSEEANENESTEERNHNERAELS)

11.2.1 #4

EREUNINE DN 5 3

039 7 4k 42 T



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

AREWIN, REEEHANT201655HTH KA A%, TEZ L H201655H7HEHE
HH R A < B PR ) B IR 55 o A SR AR B S I 2 R 17 v R gl W 2 AR BEAH G
FEIF ) [ 2 A VR M R

11.2.2 BB NNL TR E T E RN FALZ)
AAREIN, AIEEFE AL TR eIE IR AR NFLE).

113 B RESEEAN. &M, E&EELFHIFR
WA AN T LA S E RN W BeEFE S5 IFAFH T,

11.4 EEER TR
T I AT BB I R R A

11.5 AEEHITHIHHSTHTES g

AHG BA FERH RIS OB TP ST R E S0 ARSIt
HTFIRSS o R AN AT S R U 2 TH IS 55 By o A4 B N SOAS 45 PP I 2 11D e 55
Jir £ %% 11 29100,000.007C A\ R 1T .

116 HEEA . TEARKSREEA R ZEESLTTEFBNR
RN AFESEHA . BESTE NS BN AR Z W TR B e
11.7 ZESHAER AT S B TAE RER
11.7.1 ESHAESRA B3 5 B ud T RS H RS AHER
AL NIRRT

o i N SATZ SR T A 4
> e X%$E N2 i N 3t
E Y e e Ep ) m AR 4 HiE
i AL & . 14 .
AL SR A5 SRR
5,430,432 5,057,376.
= 430,432, . ,057, o
RN 1 650,37 21.24% 30 21.24%
4,194,364 3,906,224.
R ,194,364, N ,906, N
KITIFS 1 386,34 16.40% 53 16.40%
2,700,102 2,514,607.
SR, ,700,102, 0 ,514, o
HREIES 1 297 8 10.56% 89 10.56%
RSN 2,441,166, 2,273,463.
0, 0,
5 RS 1 503 05 9.55% P 9.55%
2,148,182 2,000,600.
P ,148,182, . ,000, N
KIirss 1 818,61 8.40% 63 8.40%
s 1,963,105, 1,828,240.
A= 0, 0,
ZAFIES 1 20193 7.68% 36 7.68%

40 71 4k 42 T



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

1,543,405 1,437,376.
SR ,543,405, o 437, .
Il #IE 1 088.78 6.04% o8 6.04%
X 1,375,662 1,281,165.
R 2 ,375,662, 389 ,281, 389
E = E % 1 260.60 5.38% 57 5.38%
. 1,257,204, 1,170,832
R i 0, X 0,
KITIES: 1 47142 4.92% . 4.92%
" 1,043,880,
2 Sl 1 753,00 4.08% | 972,166.94 4.08%
N 668,210,67
FIEIES 2 799 2.61% | 622,303.21 2.61%
o 454,350,07
A IFS 1 733 1.78% | 423,137.00 1.78%
9 349,638,84
E &L 1 397 1.37% | 325,619.59 1.37%
FRAR 75 5 1 — — _
5 2R 78 6 . B B B
iEZ

E: 1 RAEFEIER S A RHE, RAEELSEZRIEFLENMMIY SR BRI DR
TifEal b, B e ML RAL IR A R RS RAUE B R,
2+ AARE N, A S THTIY s D A IE S 2 DA 5 BT I L.

11.7.2 EEHAES A RIR 5 B Iu# T HARIER S BiE R
EHEAL NRBTT

T R SOER R
575 4T % bl SR
posew | ey Wy wacsw | Do

W A R e B

A — — —

T - - -

278,400,00

7] ST 3L — ! ! _
WS 0.00 32.66%

P - - -

s v o . 311,000,00 _
KIEss 0.00 36.49%

REE - — —

RHE - - -

R % - - -

R - - -

263,000,00

Mg S _ 00U, _
HIRUFFR 0.00 30.85%

oy - - -

RAE - - -

241 T 4k 42 7



R RRAT M A TR B REE T 5 58 < (LOF) 20 1658 4F FE AR 75 4 22

BN A - - -

HAR T [ — — —

P 772 VB P B
%

RIS EEA R AR
—O—tkfE=HA=+—H

42 U 4L 42

=



	§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

	§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
	8.2.1 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 期末上市基金前十名持有人
	9.3 期末基金管理人的从业人员持有本基金的情况
	9.4 期末基金管理人的从业人员持有本开放式基金份额总量区间情况

	§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


