HFIOVFREEE BT E S/ R EGE
e (LOF) 2016 558 4 F=RMR T

2016 #£ 12 A 31 H

HEBEN: BN UVEESEEHEGRAA
HEFREN: PEHEBRBITRGARAA
WEXHHBE: 201741 H19H



§1 EERR

FELAEI NI HE S 2 S BOAEAR S BRI AR RICH ., R SRR B KO8,
FEXTFL YA LS R PR 7 BV AR A ) B BT

FEFEE N ERBRIT IR AR A AR ARG RME, T 20174 1 73 17T HEK TA
R PRI SSARRR . (RN E A EMEENE, REERENEAFEREICE. =PI
NE AN PN b

Fe A R VR LLEAE F SRS 57 I TR U BRSSP 587, (AR B — E A

HE M A GO REHARRRIL, BV R, FBHEE (EAE 35 5 Sl LA 40 D e AR
SR AL

AR I 55 BORER U

AREHIE 2016 4 10 A 1 Hig% 12 A 31 Hik.

§ 2 HE&F RN

2.1 EEFKENR

AR H ORI A rir e B RN RS (LOF)
Yy N fei R F /N

e AN 501021

oA 501021

e A (e BRI (LOF)

HeAFAMH 2016 4E 6 F 24 H

T IR A B

865, 828, 244. 25 {11

BB HAR

SO PR EEPR I FRE, 18 SR BRI O 25 5 N R i 22 B
M BB, AXE ki EG KR
b 25 bl 5 i v 22 1) F I 240 R B A 25 1 ) e 3oL AS
I 0. 5%, FALERESRZEAIL 5%,

A 4 T R A A B SRS S 2 ) A SR
g ASEGF (O ERERAR SR B, SRR BT H AR
I ERE =i

AR 4 T R B 11725, B2 AR A Fia 043 B %
HAUE R G R BRI &, JERTE AR A5 5L
JSAT 1B e A ) AR B 3o B SR A% B 2 HEAT AR L
HhR

2 B ARHES RN

XF T L AT A AN A L PR A R Sl
A3 IR PR A 5 53 S A 0L, 2 AR e IR RS L
e MR, S BRI BB e e AR
JRARIBE Rt BB FBeRT A i B EAT B A

2o 411w




SNWiEiE i Eianer il

NI BT IEAR I SR AR DU PR B, DL
WRME N N, BRSNS« 2 5 s BRI
eIt a2, DIBRBCE G AR B RIAE Z A, $2
AR R ALE, NI SE AT PR ERAR A TR A, SR BT
BRI

ANI G I TR MR B R VE R BN 75 22, K
BER T B ML M TR, BE e i H
1 2 7 DR IS < B 7 U sl 2 1 T A 28R 2
B, R R R R .

[, Dy S S IASE S BB H AR, AR
RAEFAE RVFRITEOL T, TP RIS DTk 55 LU R
W ERATE M, DIRRERESR ZACT . A%k
BB T e RAT A i 0 H Ao B AR ER A 1 48 Hi)
B i, AR B % B AL B R M PR AR I 4
o AR TENAL 5 H 8, SOREFLAT TR
RIEE T

LYNNITRBESEE i E s Maty s s S SRR

AR Bl 57 X 95%+ AR T E ISR (B X 5%
I NI AL & BUNA R 5 BV A T
- FRALS. S ST, ALaN
PR HORUE S, BRERRRIS ST, BT SR 0455
HELLA R A
TN RO B AR A ]
Ny o B AT A TR A ]

2.2 SJHM R B H AR SN R IR

iH B3 AN i ] BAMNGE RN
s State Street Bank and Trust
T -
A2 Fi Company
25 - EHE S BT AR A
One Lincoln Street, Boston,
PES LN - Massachusetts 02111, United
States
One Lincoln Street, Boston,
Il - Massachusetts 02111, United
States
IS AL i - 02111




§ 3 EEMFBIFMEESHERI

3.1 FEMEHER
B, ARt
» AR ( 2006 10 H 1 H — 2016 4F 12
A 5% P b
B SE =y N A31d )
1 A e sl s -2, 279, 593. 10
2. AW -2, 305, 577. 55
3. MR- 2] 38 4 4y BAS HH A i) -0. 0027
4. AR IE & =18 E 917, 987, 787. 43
5. FAARIE & B e 1. 0602

T LA OB e ek AR ON . BB ET . AN (NE A et EAR S ) 1
BRAR S O HLE R A, AR 9 A 39] 2 s Bzt n_E A 2 Fe i (B 22 s i i

2. Frid 3k S SHEAR A BAE R NN 5 2 e i I AL, TN ST SEFRii et KT 24K T
P oI

3.2 EERHERI
3.2.1 ARG IR SR PUFE KR KIS FHL ST LB Al 2 R A LU

[ GERE | EEKE | LRI | Lo | -
B x| mmze | wwmze | ammezeo | O © | @@
HE=

0. 14% 0. 87% 0. 23% 0. 86% -0. 09% 0.01%
PN

3.2.2 HE S A FEMURE S RiHHER KRR KI5 RS b del s &
AR Zh i ELE

(2016 £ 6 A 24 HZE 2016 %12 A 31 H)

H GO 800 T (R S R 5 W] b 29 b 5 R HE WS 3R 1

—

13804

306 11

7454 |1

3-23?‘3"'

a0 o

-1.86% 4 : :
Mmoo o O W Pk~ oo Mmoo o O @ mom owm sFmoy e O
O B = = B L e B B - o B
w =~ P~ P~ I~ O o O @O o D o o o o - — +— ™ ™48 ©4 ©™d
oo oo o oo o - - o5 o e e o e T T
[ B B N e I ¢ T« R NN e N O = R I v R v R = R R = I = I = = |
FFFFFFFFFFFFFFFFFFFFFF
o o o o o o o o o o o o o o o o o o o
[T I o I o | [ I o IR ot A T B Y N Y I Y N o I 5 I T B o B o IR T IR ¥ |

41|



E: 1. AREREEFENT 2016 4£ 6 H 24 H, Bl HAR &R S A RENCRN—E.
2, HIREGEFRLAE, ReEHAN Y H e R HENA A AR 85 4 & )
FEEEAFMNAGRLE, BE 2016 4£ 12 A 24 H, AELCERIE RIMUE K 57~ A & ) .

§4 EEAWME
41 EE4LE (RELSEELH/NH) A
ARSI ELZHIAR | .
P4 HR %% AmaN | BLAm EZE MO AERR ]
. SjE e EEN R
W7 AR A, 2K
FEUES (EED ANCEIE
77 (EED MFHEE T
Ty AT oy AT RTIE 55 4% R
9T TAE. 2005 4E % 2007
EEERE OIS EHE
PR WA PN 4 o T XU
[ Brolk 55 B, 2011 SFFRN
wmon & N F M & FA R
H, A% O\ F AT WS B e 4 3 e
eHe% JIE SRS A BT, AT [ B
L, oA WSS ER AT, 2013 4E 6
WA IR HZ 2015 4F 11 A{FHES
FHE Yol B AT 330 & L IE UE
on | BREEEL | 20164E 6 H HBRAEGEEEH,
A& empm | 2ap ) 104 2014 4 9 F f AT A6 2
® & 4 MR A R SRR R
H ., B LR (T
Ml % e (LOF) R 443, 2015 4F 9
B (F H AT A 2l [ H B
") AR W) 8¢ S TR I S 458 % S 4
NEBE G4, 2016 4 3 HARME
| T AR 3 [E T 2R
JBE 25 F8 HE F 0 I 4
(LOF) ¥, 2016 4F 6
AR R X bR Y At L
T H [ H N B AR EOIE 2 1
Y4 (LOF) R4e%m,
H A FAT e 5 20k B =4
o O(FB ARAR RS
,

T 1 AERH LA H I DL i it

¥ 50 1

i




2+ AEZF AL SGEAATIE P2 GIEZR M N S BEAR A BRI IR R BE -

4.2 REHA N A SIB AR 5 150 UL

ARG, AREEBAET (PEANRIIMEIESRE) (R ANRICAEES R 558 2
SEY « (BRI AHR R B BAMIEF R B BT INE) SR TS (SR
e 2 b [ v N AR BOIE SR B G (LOF) <5 [A)) ANHABA SIEE AR « I8 8T
FIARSCHEE , RSB L B 5T A B BEANE 2R e B 7, AR 15058 XU f it L
NFE GO A NEIUER A 2, B E R HRa AR 2 K174

I 5T B9 2R e IR R D ] 5 2 PR < W 7 AR A, Al i L Tl o R mh /N
BGOSR 5058 2 AR A I A H B 455 B < 15 B30T I 7 — 4R 2 N IR B0 T B o 2 e 704
AR T S%RITE DL RAMKRIEIE, ZEEESHBIRAEE FRE, BAasB N REs
RS B K

4.3 PR HGERURH
4.3.1 AV 5 BT IE R

AR I, FE A PR AR AT SR R R WA L A ) IR R B R,
PTG EHIE B KBV RETRIATFLHIET . GHZ S HEHRE . @RS 50T
WEENLH, BIERATE BRI FTE R A A ERBL T BRI B PAT WS
PO HIE S AR B A TS [FIR, A H N TR SR AR S T A T A B A S e
My w) AR EE LK, b AR R T T A SR A G 2 B BRI G R 2 . 7 k) (i
S R MU ER F 2 e USRS YA ZREE R N . AS[RIN B & R [F I 52 5 I AE S 225 Jr i 4l
BRI H ARG o
4.3.2 FERBHIT AL

AR E N, EEEHINRKAETGREHAEGS 505 AT a0 R B R85 5 s ie/b
M ERINAL Gy B i 2R 2 2 H S &= 1) 5%

KAREIIN, AIEGERKIFESZHDITN.
4.4 WE WA N F S B SRR

AN R A E IR ERER R 8 B R R . oL T 16 46 H 24 H, [
UEPUZ=FENIAIZS R . 3T A e s 8t e 0 =, e sR R e e os Bt

6 11w



F 95% LA, SR OADE R R RRREIX — AT, DU ORAS S £ I BRIER 1% 22 35 78 LU RN Y
58

AR, bRl NS EUES 1T, M 2404, 72 T ERF 2319. 73, BRiE 3. 5%, RE
RUSIEAE 12 AAIAaE, B FRSwlUFEINFRAN 45, 4 W NRT, ERER 37 B4R 7E DY
FEEHIL T B X EEERONERF N SRR E S SE, T EE S mHET, FoA S8
TETHE S A AR, WK E. b, 12 HENMGH RN, AR E N &5
K. ZEENT, BRTIHIRG FT. HAERBTFHRLTEL 5. 6%, 1% EIRE bR 55
s B R RE 2 . FEERIUZRBEAEAL H YUK 13. 2%, AHECTEAEFEE1 13, TWRE A%

HE e g, ANRMICETH, 2016 FUFEANRBICE 2 AEER . WFE AT
B4 A 0. 8510 MZAE % 0. 8945, AN I 3. 9%. [FI3], AR M S0 tWAIxS T3 Iz (E 4. 2%
FiAa e YR DY ZR P HAR 5 5 R e A R AL STE IEm52m .

4.5 MG E SR SR

BUE ARG IR, AR WA B G O BUHERE K EY 0. 14%, FINMESHEESEAE a3y
0.23%, e RIMRART VST LA E. AT I A 3 228 i PR RS 5 B A BR 1

4.6 REBAR ST ABBE ST HERERY
RGN, AEEGAFEES: AT HEGHPUFEE MET =8 NS5 EK
T LT AT

§5 BEHAEGHE

51 ERESH=HESHMR

FFa i H & (NRM ) R BT o)
1| s T 887, 117, 534. 20 94. 76
Hrp: Fdk 887, 117, 534. 20 94. 76
i - 0. 00
fEFEIEIUE - 0. 00
5 M S AR - 0. 00
FEEIE 0. 00 0. 00
li] 5 WL 2 FE - 0. 00
Hrp: fiize - 0. 00
e S FRIESR - 0. 00
4 | SRATA SR - 0. 00
Hrp: i - 0. 00
1% - 0. 00
R - 0. 00
BUIE - 0. 00
5 | ENREEHT ™ - 0. 00
Horpre SEWrEIE SN B 0,00

RS il '
6 | lRimmWp LA - 0. 00




WRATAF MG AT <6

7 . 46, 872, 219. 78 5.01
&1t
HoAh B = 2, 230, 489. 66 0. 24
f=ann 936, 220, 243. 64 100. 00

5.2 MEMRESNTER GaX) EFTHRIBELFERIER R 216

EHx GhiX) namE (NRFI 3R L T EE B (%)
S 887, 117, 534. 20 96. 64
f=ann 887, 117, 534. 20 96. 64

5.3 MERZEIT LS RKBE R FERIEREA S
5.3.1 |EPRBHEBRZEITW A RAIBERFITRERRAS

17k 253 ARmE (NRfo d AR T B ] (%)

RN 7,202, 773. 43 0.78
3 = 79, 272, 669. 48 8. 64
A H & AR 35T 9 167, 045, 448. 87 18. 20
Tk 154, 069, 069. 60 16.78
NI 76, 690, 448. 10 8.35
G 80, 970, 522. 81 8.82
Re IR 25, 653, 527. 06 2.79
H T 2 il 81, 075, 966. 76 8.83
ERSESN 69, 003, 619. 55 7.52
R IT PR fE 86, 194, 122. 20 9.39
JE AL} 59, 939, 366. 34 6.53

it 887, 117, 534. 20 96. 64

5.3.2 MEWARBPRB R AT KRB R AR R R A S
I AR A AR R IR BB

5.4 JRAZ A SYHE GBS T P 1#E LI/ HERF BT+ 42 R RAFFE R IE S B A

5.4.1 W EHIRIBHBR LA ROME S ZEE T #E AN T+ B RERF
ERIERREHA

AT s | TR TS

B OARGER GF | A | R | . | BE L | ARIHEOAR | #E

= ) Ch | AT | | o - Mi7t) {1 He Ao
) X) (%)

1 CHIIi;AHiVIF\g\HU iji 2;;(9 i s 1,842, 000 | 24, 616, 450. 06 2. 68

8 11 W




GEELY

=X
2 AUTOMOBTLE ;1§i 175HK | & | & | 3,410,000 | 22,602, 568. 13 .46
HOLDINGS LT | "
CSPC .
Fi%5 | 1093 . .
3 | PHARMACEUTICAL i | HEE | 3,004,000 | 22,249, 254. 57 .42
£ H] HK
GROUP LT
BRILLTANCE Ly =1 -
4 CHINA Hh ] HK FiE | FHE | 1,992,000 | 19,030, 306. 67 .07
AUTOMOTTVE R
BELLE 1880
5 INTERNATTONAL | TN HK Fik | FHE | 4,540,000 | 17, 706, 288. 74 .93
HOLDINGS
6 CUANGDONG iy 270 HK | &k | FH: | 1,922,000 | 17, 605, 101. 77 92
INVESTMENT LTD % P U )
SHENZHOU .
B | 2313 ) )
7 INTERNAT TONAL _ T | B 380, 000 | 16, 672, 771. 89 .82
& B HK
GROUP
BEIJING Jbdz
8 ENTERPRISES K% | 3T1HK | & | &M | 3,320,000 | 15,324, 029. 71 .67
WATER GR L]
GF SECURITIES | J"%& | 1776
9 7 7 1, 053, 600 | 15, 248, 933. 81 . 66
CO LTD-H iF% | HK ik | T
CHINA CONCH gim
10 VENTURE ﬁdiﬁ 86 HK | T | FHEE | 1,228,500 | 15, 164, 896. 38 .65
HOLDINGS

5.4.2 MEPRPRBE H A ROHE S B SR HE AR DNEF R L2 REERF

FERIESR R A

AR, A R E AR

5.5 |EMREFFERHFR I RNBFRRAE
WEIIAR, RIS RFFA T

5.6 M EHARIE A RMHE o2& T 7 13#E LI K/ HERF B0 1042 B 3R A 40
AIE AR RARFFA 7%

w
o

5.7 MEFARIE A R E L ZE F = 3HE I R/ MR BRI+ B R R E 3

AFE G AR AR AR I A B SFFIESR -

4




5.8 & BRI A SMHE 5 EES B 7= E E B/ HERR 80 142 SRAT A M B B 40
AT AR AR A G RATAE A

5.9 M EHIREA AMHE SRS R HEEI R MEFRIBT 2 E & B R W4
WEIAR, AR REFAEE.

5.10 BB H AW E
5.10.1

He G BN B KA S GBI AT AR R I RAT BARAER S A B B ISR
WA LIRS il H AT —ENZBIATHETT. AT, TS R AR 7 Fa ke i 9 o

5.10.2

HE G HB I AT+ 4 IR AR 3 A RIS 1 e B 2 I

5.10.3 HARBEF=HI R

75 2 HK &H (ANRTo
1| fAHARIES -
2 | MUSGIERTE K -
3| RS 276, 547. 11
4| RIRE 3, 295. 43
5 | RIYSCHIIEEK 160, 847. 12
6 | HALMUGK 1, 789, 800. 00
7| REE T -
8 | HAth -
9 | &it 2, 230, 489. 66

5.10.4 REHKRKFFA ML TH B K AT H S s 4
AR AR R AR 4 TR AT e 5155 o

5.10.5 & &5 HIAR AT+ 42 R A FE s 32 FR 1B 0L i U B
5.10.5.1 IR EHRBHEBE AT +2 B EHFAEREZ R BEO 3

ARH AR AR AT+ 4 B S R AR s SZ PRI -
5.10.5.2 R & IR S K 7T 48 IR P A AR Tl 52 FR 1% L A it B3
WK, AL RFFA BRI




§ 6 JFHAEEHFES)

VAR

T S B <ty UL A

783, 196, 240. 23

07 I3 ) < H D 7

307, 955, 269. 90

ok - P R H A [ 22 4 S B2 [R] 4300

225, 323, 265. 88

0 S [E) e e R AR B A (A7 el b L -

HAD

T STIIACIE < 4 A0 A

865, 828, 244. 25

§7 ZE&EHEANCHEAREREAZ ST Z A

AR A BRI [ A B e AR R AN B

§8 EENLMHHEF

8.1 £AXCMHER

o [ IE M 2> AR 5 ST R ST

el
voRobow e
%%
= E
=i %
I
B
i
l_[_.
3
-
=)
£
B
=
?
B
Sk
e
=

[t

SHEE NL S5 TR AR E R
8.2 TRiiHh i

WA LT [ AR B TR AR B A

AR A T AP N AR B TR AR B A
SE BN G BRI B 2 =] AL
NN S A AR E AR T AR R A R

4 (LOF) fHZUH

4 (LOF) &M,

PAESCAAF T3 S B R ST NP A R B &I

8.3 AR

Bt w LS R FN s, A B El T R
e
Fio

Foft s S AT IR 2

%11 T 11 W

« WHEUY . STEDREENE

RIS E AR A A
20174 1 A 19 H




	§1 重要提示
	§2 基金产品概况
	2.1 基金基本情况
	2.2 境外投资顾问和境外资产托管人

	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现
	（2016年6月24日至2016年12月31日）


	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 报告期内本基金运作遵规守信情况说明
	4.3 公平交易专项说明
	4.4 报告期内基金的投资策略
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末在各个国家（地区）证券市场的股票及存托凭证投资分布
	5.3 报告期末按行业分类的股票及存托凭证投资组合
	5.4 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及存托凭证投资明细
	5.5 报告期末按债券信用等级分类的债券投资组合
	5.6 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债券投资明细
	5.7 报告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
	5.8 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金融衍生品投资明细
	5.9 报告期末按公允价值占基金资产净值比例大小排序的前十名基金投资明细
	5.10 投资组合报告附注

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金交易明细
	§8 备查文件目录
	8.1 备查文件目录
	8.2 存放地点
	8.3 查阅方式


