VM AN R HE B IR A R SR P R L 2 20164F S5 4T I

BLERNY RIERCE R A RIESF R B RS

20164 AT E MY

20164E12H31H

HEEHEAN: MEERSEHARAT
EEXEAN: FPEHRERRITROARAA
WMEXHHB: 201742015 19H



ALY, R TE L B IR A BN R B R 2016 - SR AT T it

8 HE#RR
1.1 EEHRR

G NI o K ERRUEAIR & TR A B L8 R P IR B
HORIBR, R A L L A MR 8 B P AR A ) B BT
B N @ BRAT IR A R A FIARYE A S & A FME, T20174-118H
ST AR P 5 Fabs . AR A SR SN, RIEE N AL
REAEACE. R T PERRIA B R IE .
Fe B KRR LLSEAE T . Bh iR 51 0 5 0 A BN 32 ]

G HH,

BB, EARIER

HE WIS AMRR I AR KRR . oA R, BT e TR S AT
FF- 2R BE A FE S R HE S U 5
AR A 55 TR E 1
A AW EH20164£10 H01H & £ 12 A31H 1k
8 EEFEHMN
H & THIFR BAEENY VR A
H4 A 001695
FeaaE LR
HEERENH 201548 H27H
5 BAAR I & AU A0 811,615,903.77/
ﬁﬁikpﬁ%m TETE I RSB =i B RS, A1
B2t H g BT BB 7 IAbRE R A A NS, S5k
W%HW &1 H b
A G AR 2 LB ) 3 I 2 LR SO SR R 16 40 B
5wt skat b, A RE. fide. fmERRE~
7 AW KT A XU ss X b . AR s I A5 R &

XIS BT RIE I B . BRI, AR e T
FERHE BN A E N ARG S R R R A

%2 0t 14 W




VLAY, SR G B VR A R SR P R B 2 2016 4F S 4 A 7

i 2 AU PR BCE BT RS . BRI, ANk
RERIUASYISRmG {5 SRS I HLRIS S5 2 el . A
S B R BB RO E RN,
R T AR R ZELREF SRS, 158
BB HORES AR B BB (B3

b &t B —AEWRAT E WA AR (BUE) +3%
AR NRER IS, JE TR B 1
RS AL 2 e i, HACHI NS Sl s R bR T R R 4, =Tt
FREE . Ml EE.
e A ELN BMEIRE 8 A IR~ A
HELEA o R i BEARAT AR AT BR 2 ]

8 FEMFEASMESSHERI

3.1 XEMEER

Bfr: ARt
FE SRR W (2016410 H1H-20164E12H31H)
LA s B s 26,260,199.45
2 AR -16,288,904.14
3 IALT- 35 35 4 4 B A HA A1 -0.0201
4 IR FE B 1E 886,900,856.05
5 AR F B AAHE 1.093

TE: 1. Friddk e SHabs AN S MR NS 5 2GR I, TEARAESLPs

e 2 KPR T i 51 K7

2. FrAlEdE AR $]20165212 H31H .
3. AWML R TR FE S AR SN . BeEtileas . HARIRN RS A e a8 Fikk
LT G A, A WIRNE A A © e 25 i _E A A i (B2 sl 25 .

3.2 BEE&HERN

3.2.1 AIREWESHBUHEI KR LIS RS B A s R A LR

B B

Wkt | bgEEe
VIR ‘
Al | | B | Bt
KD Zig sz | Weaize Lo | 90
- ® b2

%3 00t 14 ;W




VLAY, SR G B VR A R SR P R B 2 2016 4F S 4 A 7

@

k=4 H

-1.80%

0.28%

1.08%

0.02% | -2.88% | 0.26%

T AFESHMV GBS —FEIERAT E IR R (BUR) +3%
3.2 2B ESE FA DKRES RTHFENKERS) LS RSB R R R4

B ELEE
13% + :
12% -M.wﬂwlu"ﬁ Hh"\‘
Tl A M
10% "d V \
9% W
8%
105 Ad
222 A AVJ \'Av{ I P vt ,..--"'"'-";—
4% s
¥ AT
o avh
1% — ¥
O% il g—
2015-08-27 2015-11-10 2016-01-15 2016-03-29 2016-06-06 2016-08-12 2016-10-27  2016-12-31

| — SRS — B2

T RIEREEFMNAE, AEeE a6, BUbRE R, RS TR R &
B[R OS TH30 B v L S 5 B PR A

41 BEZLE (BELSLHE/PNH) i

8 HEARE

e e AT IR | EH M _—
TERE | BMEE | IFR
ot seds, B Ee M
A BEA%,  EAESERE N AR
AT W52 A A BIR 2 ) i e B B
Hpst 201548 /1 pisrarg=#: LiRFISEAEEN
AL | B AW 271 — 164F | FHOGOREER A AT IR 2>
Rl S 4 F] B B A O R B
e TsT N BHEI P DR S
A7 FR 2 =) 58 da H A
BB AT JERIK

bt
o~
=il
pi=
.
S

=il




VLAY, SR G B VR A R SR P R B 2 2016 4F S 4 A 7

N 75 ORI A 7] 4% B8 4%
BT EE . KIUEH K
Uy 15 R 28 =1 HF 7T BT 49 Mt
Iy HEZR A P ORI A F] #%
e R . e (A1 2
B, 2015476 H 224 FH 433
fH 9L R G B R A BYIE
FR RSN EH,
201548 A & 4 H AT ik 1
I8 LI TR BUUE SR 5 %
e R4, 20154F
12 A & A AT EMEAR 215
TR R 1 4
23, 2015%F12H &4
AEBAE AR B2 T 32 4
4,

201652 H4
H

74F

LA, BEEEMN
M FEAS, AT A RO R
1T A PR A\l Gl 3
EEON v e i b S P E
WA, PEERIES
J 4 A PR 2 ) B = A B
RHELH R RHFEREL
LR, 20154E12H &4
FAAEFAEAS 2 597 LR 25
PR S S E L
2015412 H 22 4 ATl il
|y TR B 7B S N B
Z:3, 2016452 H £448/T
B ELE RIETCER A
EFHRERENEEL
H, 201657 H 24104135
AR RS 5 BRI 5 T O
SRS L T, 201648
H &4 AT BB R Al i




VLAY, SR G B VR A R SR P R B 2 2016 4F S 4 A 7

17 B E SR 45 BT A 4 F)
&4, 20165E11H A
FEAT LS AR AN 20 5 5 2
EARRTERESENESES
M,
de 1. NESKEEESGEE, HARRA RS RARH, “BEH I R A Rl ke
T RIS I, RS AR E AR IR e B, AR HR H PRI BE AR H 1125 0 FE AR 2 =] 5 7
JE BT H AN Az I H 30
2. AEFF MO HIE SGEMAT I e GIEZRI AL T2 B A BT ME) HIAHSRHILE -
4.2 BN B N AT SIE VR 7 A5 150 B i B

RIREIAN, ABEEGEE R (PN RILAERER R R A EE) K& I
SCHEANI . (LAY R VR B R A BOE S R R R S A A R A AR SR A
BUAE , A WSS A B R 5T 0 R 0 B AT A B 7, A P A ) RUR (¥ B I
NEEEF NESRBAR M . RGN, REBERESEGM, BHRFESFA
ANFI% . FEE R TIERE BT LB A B LA TF & RIHE R R &4 TR e -
4.3 NP G LA
4.3.1 AP35 BERPAT N

ARG, ARESEINTEIAT GEHFBTESFHAR AP S HERTR
WY 5 eI T SR, it RGN T 25 8 R0 J7 2UAE 3k 45 IR PR 42 861 58 5 2
AT, A PRI T B T RSB RAE
4.3.2 REITHAT RN EIUEH

RIEG T ARIRE N AIEAER T Z DTN AMEWINESE NG %
HEZ 5WAL 5 AT a0 R B R3S 5 AU I A58 5y &% i kg7 24 H
JRA B 5% 5 B o
4.4 &N EE BB RS ES T

20164F YT Bk R KIEZEZ LS, LIRREER AL G B, H2 ok
3.2%. VUZEETEAET MR ZAFE R Z R N T, 2= Il K 700 7
FEFHE B R T AT 4R, (H G U TR R A i T 3 45, PPPISEE 595 (1 s
WIEMK, THIIE KA STETEER.

%6 U1 Jt 14 W



YA Al 8 T R £ TRAIE 545 8 35 42 201 64 S AR A

G T _EAE B EMRRIESRAN G, =R, R TR S —
FEA PRI, ABDYZR LS A ARV M T EE I, R RGN CPIE BUAIPPIE B4 s
T, 11HCPIFALEL 1i50.1%, [FLE Efk2.3%, PPIIALL 13k1.5%, [FLL Fik3.3%, CPI
it B A P R Ao IV ISORI B T BRSPS R R AR R, i TR I IR 3 =% 7
AT I8 MBORA 000, AHH T RI8G K 25 B8 AR RIS, FI07 07 B
Sk SR T R S AT AR . R B AIPPPI H R AR BB R 1A, KEWE
P4k L SEAT AR RBOR, [ B A R ORI KR 380, & BUR 7EPPPISL H (14EdE
el )y. VUZRPE N 36 E R 45 SR MR e s AT A ok T RCKINHE), AR MiLZEd
I T BORIE FE IS, AR A BT .

A ATE AR, WIS 5I0E B0 H RS0 AR, ik T
TTHT R CALR AN, BT EE RA IR, BN BRIESS T Eik
MRS, SRR e bR e
4.5 WEMNES SRR

BRI S AR, ARELWEES M HSE 109370, KRS O EB KRN
-1.80%, [l HV S LB B HE 3G K %04 1.08% .

46 HREFAZSHFHANBEBEST = FERE WY

ARARAE I AL S AR AEIE S = A AR H & Aike G N B A = | N8
BE R ERT BT o
4.7 BEANEREG . EHFTHEATVESNHERE

ATTHIWT201 748 5 WA BF 045 55 % i, GDPIS IR Uit/ N AT, ik &4 fr -7,
A AR MY I 4k SR ORI AN [F] P25 55, 3 I s b = Bt /NI [ 9 o E e 2 WL 5t
T, WAIHAR T EOLX ARG E AR, TS H T mIEE, Bk, L.
PR RV B AT RE R SR i F R

20164F U 2= FE #5043 5 RMA K T EE 917, E LA 20 T CPIR AUAIPPIFR #3 Pui I-
F+, 11HCPIAEL [i50.1%, [Fth F#2.3%, PPIALEL Fi5K1.5%, [AIEL Fi#3.3%, CPIH
FE A B A P v e BRI B BSOS 2R B e R R R R e, i T R Hd K R 0 3 =% /&
BATIH I8 MBOEA R — B0, B H T IRIG K5 S ARME IR, FI o7 M
SR SRR FR rh MR ST AR . B R SR AIPPPIR AR Ak R K T, REWE

%7 0 14 ;W




VLAY, SR G B VR A R SR P R B 2 2016 4F S 4 A 7
PR SESAT LR BUR,  [RIN B SR ORI I A8 0, 5 ZBUF £ PPPIUH R HERE B
KB T1. WUZRPE A SRR RIESS RN eSS BEA T 7ok T BORMIPsh, ANRMIEEREE
I TR IR L A5l XS A g .

IR, by Hidg R R R R A shAN SR . @A T4 REAEAT L R I
FEEFTRVPRA L RITE I T, PPPI H HEMEACHRAGAT Mb 5 B4R T, 5. TR AK.
MR HUIE RS ST M0 H Ve 3t B W R, BB AL i REAE20174E N RE R 48
WA N TERGE S AE, 2743, X B TLAR O EE EBORHAT e AT PR AR 4k 2 5%
AV 2 B PRI I e () [F) I BB L B B RVE R dr s AW B, (HERATIA
NEEFARER L 155 IR AL, YL R LA A 1S 2 T R R TS DU R, 2e3F IR RE I =
R, P ARKCDPHIE A R AR LR 2218 47, [RIN SRR AR A7 Bk, #0585k |
7 PREF I LT I

& BRAGWE
51 EMRESEHHEHR
SN NRMTT

o e IS R FE R
e H 800 B (%)

1 | B 188,548,459.06 21.24

Hrp: 188,548,459.06 21.24

2 | EEH% — —

3 | Pl 676,372,000.00 76.18

Hrp: fiigz 676,372,000.00 76.18

B SCRFUESR — —

4 | & EIEE — —

5 | &RbfTA B — —

6 | EANREEFHT™ — —
e S =[]0 1) SN IR B <6

e N N

7| RATERMSHE S AT 7,400,532.28 0.83

#
co
b=l
H
=
=



MBI, R TG B VR A TR SR R U A 4 20164F S5 A ik 2

8 | HAmwir™ 15,528,106.12 1.75
9 it 887,849,097.46 100.00
5.2 EWRBATIA KPP ERELAE
o Pl A Gey | TR AL
Bl (%)

AR RS HR Dl 138,889.92 0.02
B | Rk 1,109,830.16 0.13
C | filli&k 98,888,717.49 11.15
5 ffk e AN /S WS e Y 1 37.917.66 B
E | &3k 28,027,486.79 3.16
F | ik mEHI 8,854,783.97 1.00
G | sz, i HEE 267,819.20 0.03
H | fEmEgol — —
| E%Féiﬁ BAEFIE B A MRS 13,282.935.40 150
J | &bl 34,094,094.43 3.84
K| Bl 384,808.00 0.04
L | ARG 55 RSk 528,094.70 0.06
M | BEEERE R AR RS 272,876.60 0.03
N | KRS BREERN A e it 2 E ) — —
O | /&M% MBI AR S — —
P Ha — —
Q PAMAS TAE 167,440.00 0.02
R A ARE AR IRL 2,386,559.74 0.27
S g 106,205.00 0.01
At 188,548,459.06 21.26

5.3 MEWIRIE A SOME G EEF ™ §E BB /NP BIRT 42 BRI R B 40

# 9

i

3t 14 7




VLAY, SR G B VR A R SR P R B 2 2016 4F S 4 A 7

o . I | HEETEE
P | BREARN | REARK e (B AfOE (o) G (%)
1 002663 FH R A7 3,600,959 | 21,857,821.13 2.46
2 300370 IR 1,392,393 | 12,865,711.32 1.45
3 300256 B ERHE 666,666 7,899,992.10 0.89
4 002562 Yo R 643,086 7,768,478.88 0.88
5 300247 R 873,362 7,144,101.16 0.81
6 002217 REWAES 387,597 6,937,986.30 0.78
7 601169 b ERAT 671,100 6,549,936.00 0.74
8 600682 Epn% e 165,838 6,180,782.26 0.70
9 002052 EVIES 480,000 5,376,000.00 0.61
10 603085 NDA=EC 117,509 5,247,951.94 0.59
5.4 EFRZHFRMI RO FRFREAE
e % S AR Go) ﬁgzif *)%t“
1 | EXf6igF — —
2 | RATESE — —
3 | &Rfiigr 79,589,000.00 8.97
Hor: BURME SR 79,589,000.00 8.97
4 | kiR — —
5 | Al R 2R 110,974,000.00 12.51
6 | THIEYE 436,558,000.00 49.22
7 | AR — —
8 | [FAMLAFH 49,251,000.00 5.55
9 | Hifth — —
10 At 676,372,000.00 76.26

5.5 MEWIRIEA FOMME 52 ST 15+E He B R/ R BB LA SR 3R A4

510 I

14 W

7N




VLAY, SR G B VR A R SR P R B 2 2016 4F S 4 A 7

| Emewr
e | g | REsR | ME GE | ARhE G
B o " ALl ] (%)
S EH
1 101469010 14553 B 500,000 52,075,000.00 5.87
MTNOO1
—
2 101551007 15/ 500,000 50,965,000.00 5.75
MTNOO2
3 041653046 16k 500,000 50,570,000.00 5.70
CP004
4 140208 14[E J108 500,000 50,300,000.00 5.67
5 011698159 16iER ™ 400,000 40,368,000.00 455
SCP0O05

56 MMEFIRIEA RAME A ZE T 3HE B KM HEFF R ET 48 B SCRAE SR B

|
AR AR AR R B SCHFIETR

5.7 REWIRIEA SME 5 EE T #E LB/ P AT L4 St )R H R B 4

ARG AMEIRRFF A E)E

5.8 &R A SOYE 52 S B rE BB R/NHRFR B AT 8 LIRS 38 B 48

AR EAME ARG
5.9 HREMARAESBREBEH R EIL A
5.9.1 MEYRFES TR KB BRGNS 28 B A
AT AR T I AR BB B T2
592 AE ST B RBR
ANH G AR T A AR B I 1 O
510 WEHRAZE SRR K E MR TR 5 1F 0
5.10.1 AHEBHIRHBBEBUOR
ARSI AR T T AR 5 [ 5
5.10.2 HEYIRAZS I E AU RF SN A
AR I AR I AR 5 [ o

11003k 14|




VLAY, SR G B VR A R SR P R B 2 2016 4F S 4 A 7

5.10.3 <A E AR B E VPO
AR G AR N AR A % [ 5
511 BHEA GRS ME
5111 AEESHEBNITTBIEFHRITERAEE BB EER I ILREE, &
WEmE BT —ENZBAT T LTHER.
5112 EELBEMITHE2RFREELESEFARE N ZERERE.
5.11.3 HAhBE =M

B ARG
Fr5 2 FR &0
1 | A RIES 34,437.03
2 | RISCIEZIE R 1,153,199.35
3 | BSRR A —
4 | pilcF B 14,340,250.06
5 | BRI EEK 219.68
6 | HAl YK _
7| TR —
8 | HAl _
9 it 15,528,106.12

5.11.4 HREFIREFA I T 7B 1T e B2z 9 4
AIE AR IR AR FFAT A TR B R T e e iz
5115 HREWIRET 2 BE P AAAERIEZIRFH K3
EHERA: NRMIT

38 32 PR 4y PR N,

N OB
1 | 603085 KA 5,247,951.94 059 |  AAFFEAT
21300370 AR 4,978,447.32 0.56 EATFEST

5.11.6 HEAGHEERHEMCF R 2
EE e /L AN P 0 Pl | R = W = R DS =

12 T3 14 W



VLAY, SR G B VR A R SR P R B 2 2016 4F S 4 A 7

& T ESHHR

B
0 5 S AT 2 4 A U A 811,790,148.04
i S S0 1) 25 4 A B ) 3 0 409,517.43
P iR SO 1) 25k 4 A e [l 0 583,761.70

0T ST 8] 2 < o A S A A (A B/ LA 3581 )

I ST A B < 473 A0 A0

811,615,903.77

¥ ESEEANCHERRERRARSRENR

71 BEHEANFHEXRESHTZFIBEN

BAT: Ay

i WP BRI T S B 10,001,700.00
45 S0 TR) 2N/ HA D S Ay —
i HH I TR) S /0K [m) s A 40 —
s BHHAR B BN T A 1 AR 3L &40 0 10,001,700.00
A AR B A AT S 40 A0 5 3 S S bl 5] (%) 1.23
72 BEEBANCHBEERERRAEEST 5 HA

ARG AN L SE TN KIZHEA REREAIES.

8 FEAXHHEFR

8.1 &#BEXHBEZR

(1) T I 5 W B B 3 L v VLA VA Y R T i B VR 6 TRAIE 5 R ik 4 W ST ST

{53
(2) CBMEBMY RSB B R & T UE TR B
(3) CUMEEAY RIS BC B R & TR R R
(4) Fe BB ML S TR AT B A A =] &

13 W 14 W



LA R T VRS TR S P 20164 AT AR

(5) LB R HTC B VR A RIS 4 B A S AE HR e R T b I 45 1 J5 A
8.2 FFIHL K

EEEHAN. EE&TE AN
8.3 AFH N

(1) $%5 # AIE BNV [R] S B AT ], Ml 4 T A 9l U S 42 Ep

() BB R AW PGSR, IS AR S E I N VERSEIARAR, &/
fIR%5 Hii%: 4009-100-888

(3) & TE 3 I Uy i) A KL H N A = Wk, Pk www.hongdefund.com

BB & E AR AT
—O—tH—H+NH

14 0 14|



