TS AEH = 53 2] 2015 4E 55 4 ERERE

MELErRIE 800 MBI FIEF R E &

2015 £

.
=
f—a

542

=R

20154 12 A 31 H

HEFHAN: BEESEEFRAF
HEXEBN: PEERBITROFRAF
WEZEHHR: 201641 H 21 H



TS AEH = 53 2] 2015 4E 55 4 ERERE

§1 EERR

FEBE TN E F 2 R RUEAR S i R AR R BC 8. R T IR R B E KB,
FEXT IR S WA S B M AR AR AN I B TRAT

HEEFEE NP E @ RAAT IR R A ARG AR S S FRE, T 2016 451 3 18 HER T A
Wt h I SRR AR A SR EE NS, RIEERA SN EEREICE. TR
U g S

He BB BN KR LAICSEAE I B RJR ST A SR U BRS8N RAE S B — e A

FE AN BOFARR AR LI . BEFA R, BT TEME BT R ST BT 20 D 1A
e SAINEEE VR

ARG A 5 BOR R G ET T

AAREHIA 2015 4 10 A 1 HiE= 12 A 31 Hik.

§ 2 B Rt

L& TR FR S 4 L = 53 2
Yy N TR 5 e

e AL 160628

Y (Y L TF iR
FEE AN 20149 H 12 H

WS PRI ME RS | 385,350, 851. 98 43

e B b R IREEARIOFE R, B SR ER B B B AR R 2= ML, 4% 0
R P4 R B AR BS BE I 7E 0. 35% AP, AREREF IR ZE 4 HIAE A%LAIA

ATk G R RIS I BTk, R MR e RR PR 8 A 3
MR IR R AL, IFARIEAR IR B I S A (42
AT AN 2

T R BB A 2B R R B BB R A B MK R ALREAT N
EIG PART < Y R U R S 1] 55 o A e < PR B ) i 0 PR 8O mT E Al R 52
BB RS Mgy, BRI S SRR IR O 3 BOR AN VEAS 2, B AR R R T 2ok
AR AERERAR TR AU, S B B AT DU A & B AT
& HASEAR R, TIRPERERER R 2 .

AN G T A S 0y BUAHE G R 5 R MY S L Bk e 22 [ ) H
P R i 12 BE AR 0. 35%, SFEREFRZEANKL 4%, WI4R Ed
U i B Al R 3 BRI i 0 P AR R 25l I ROV T, S

2o 411w



TS AEH = 53 2] 2015 4E 55 4 ERERE

BN NCR BCE PR e e BRI L BRER R E S PP,

AL IR WAL 2 AR A o

NES{a e *ﬁ&mﬂ#hﬁ% 52 X 95%+HATIE WA R (BiJ5) X 5%
REGE TR EAES, KA X S5 mTREG 8IS, it
S S KRS SR MNEE, NIEHRRRES PRI B
W Rl RIS A TR &N FRE0E &, B IREr e sk, A
A 5 FR R B UL bR 148 BT ARER 1A JT AR ALK AU A28 R AE
HEHHA IS kA TR A PR A )
REFLEAN Hh ] R BARAT A A PR A
T B & TR St = A = B
TG W TR Gt = A = B
TR RIS 5 | 160628 150192 150193
;;Eiiji;if;:T& WA 275,114,917.98 f | 55, 117, 967. 00 £+ 55, 117, 967. 00
ARG A T AL
4, HUAR XS
g a1 VR A
&, MHRMES SR
¥ A
gzig¢ﬁgﬁ# MEAEH ™ A 2% | IS B (4
INER e ATl V\&mﬁ%W . s K, BA | Bk R nE, A
PR RS HL AU as AH | A v XU L 7 A
A, FIRARSN | e e, AR A E
fef k4, W PR
ﬁm%ﬁ%u,hﬁ
Sy AN E R SE TN
Fa TR 2 7 AH

T AREAEZHIT

3.1 EEM &R

5 R GUE R R 5 HAR ()
R R TR B AT

“H7=B”

BWEmE T, LA 5 It E s F i e A

§ 3 EEMFHEIFIMESHERI

Hfr: NRIHIT

FE SRR

WG C 20054E 10 H1H — 2015412 A 31 H )

1. A2 sl s

23, 840, 142. 92

2. AR

104, 193, 731. 95

3. IR ¥ 3 4 40y A A B )l 0. 2997
4, ARFE G HE =13 E 485, 671, 503. 85
5. AR FE S HHE 1. 260

b=l
H

=




TS AEH = 53 2] 2015 4E 55 4 ERERE

T LA C eI et e S A BN . Bestiieas . HARION (VS A et EAR sl ) 1
BRAR DS 2 i AR A0, A A 9 A5 39 O SEplieas n_E A9 2 so i (B 22 sh Wi

2. ik 3k S SRR A EAERAA NN 5 B G A IR, Th AR e SePrilicas K 28T
P Ky

3.2 EEHERN
3.2.1 AWM GRS D FUFEIEKE L H 5 F HAN S s FE e 2 1

b

®

FEE KR | EERERE | Sk

N a8
Ry | O—-0 | @—-@

HEZQ TV HESE) W@

dE=MH

37. 86% 2. 15% 37.41% 2.07% 0. 45% 0. 08%

T & EEBEHE=IE 800 M 45 Bl o 2295%+ I ML ARATVE WIAF M 2 (BLJF) 5%
3.2.2 BEEEFEMURESHHR THHMEH K RRD KI5 RIS AR

MRRENH LR
I B R TG AR i) M 5 L A I B R 1) Dl Sk e Fonk L 1

137.80%

124.02%

110.24%

96.46%

41.34%

27.56%

13.78%

0.00%

2014-09-12 -

2014-10-28 |}
20141120 { }-----

FOAF01-28 | bt
Fe T LT 0 e S S S R

s LT T T e R S A

fu R 01 1 U S S R SR S—

by L = S Y O S

el BT 1= R I A DU S

B R T 0= U T S S

s LT s 0 =T e P S A

2015-11-23

B | 2015-01-08 4 p---=-#===mmmm e e e m

At T T B —— ol e N ol R |

e 1 AEEHREEFT 2014 £ 9 H 12 HAER.
2. BEECHISR, ARG ST T LG Ok 25 6 & [ e & el .

40411 m




TS AEH = 53 2] 2015 4E 55 4 ERERE

§4 BEARE

4.1 BEE4HE (REESLH/PAH) f{

w47 A%

EAZEE MR ELH
IR

FEIR H 3

B AE H 3

IEZF A
AP EERR

L

2014 4£ 9
H 12 H

&
X b
g

o

E k%

17

FokgEded, EFERE, THREME
ML, 17 FiEFHFEES NS
5. W IHTAG B K8 (JPMorgan)
PWRILGE TN F S irm, 1EF
5 5% 5L 48 B =) (HSBC) 1 2 43 #ir
Ui, AR O T 3 B R R
ARG, WM TTAN, Bk
Ay @) (BarclaysCapital) 85171471 51
N IR G HE 4 A w) E PR B 5 A
B RS SR TR S S K
RIKFRFUE & R B S &
IRER AR QDIT £, ik
HHAIE 500 FE 4L S FIAEE ; 2012 4F
11 HmBEms et &8 mAa R A A,
2013 4F 12 HEHEMAEHE 500 #5
 (LOF) FEEHie22, 2014 4 9
HERIAEMG e = e He G A &2
B, 2014 4F 12 H BRI 300
8% (LOF) H&HR G4, 2015 4
6 HIEAATME LD I 4E . MY
N RS RS E R, DLFE
AT R AT AE T S 2 %
PRI TS Al . EWkE ek B4
Fear Dol BEws, JelE 4 22 38 MOl 7
B (IMC) o ARG N AT G ESR
PR R AR

W L ARBUH AT AR H I fE A m A B oRE e IE A A 2 H 5 SR AL G 2 2 BE Y,

ERH R SRR H

2. UEZF AL SGEMAT ML B 2 5T ML 53 BA% 8 B IR A SR LRE
4.2 BEANRE A S EEB/EEMTE 150K

AN, AN GEF SRR EER) SR, T EIER 2 A R E

PAREE GG RINAE, REMWKTHE

BRSO RS BRSBTS (1

Hab b, ARSI ANBOREAN @ . AREHIN, ARSBEGH, AMAEEREEGRE

AN T 3 A AR AR 2 (K479

5 0 4E11 ;|




TS AEH = 53 2] 2015 4E 55 4 ERERE

4.3 AV 5L WYL
4.3.1 AP35 B HIPAT IR

WREIAN, AIESEENHEPAT AT SHIE, WRANFEREHEGEN . 5. HI5E
FITF B PR
4.3.2 R EIGAT AT H

AN, AT AR R AR IV A HOG 4 0 7 A R () R S AT N

ARG RN ESEENE BTG REHE S 5055 A TF a4 7 H R 58 5 A8 80 1)
IR Ty I RS 2 H AT B 5% AE 7 IR 1 IR, R RE T4 5085 IS 5 AN & BR
FH.
4.4 HE BN E SR BT R AZIES T

2015 FPUFEHHEAFE “RIlK” 5 W7 MR, ESIT, ARTHE 3 FE
SMERERIE, NEENFETIGPUEIKE ) 3539 . ANH:E FRTEECRE & 145 5 5K,
TEH S A N % 2208 08— L Ag) B BE [, o R B R — e e, R 1B, 75 )
GrPRERAREOICAR (A b, e PR R R ZE A A S BV A .
4.5 H|E BN E SR SR

AR, AEGMEAFEN 1. 260 7o, RIHEE 1. 837 Ju: ARG IR M AU E K

N+37. 86%, M2 L FE N 25 F+37. 41%.

4.6 REWAREETFH ANBRE ST HIHEE XA

360
§5 REHEME

51 REPRESEHZHESHEMN
Fe i H S () b3S B FE L] (%)
1 TS ar 454, 260, 967. 68 91. 16
Hrp, g 454, 260, 967. 68 91. 16
R - -
[it] 72 AL 2 $5 % _ -
H, i - -
B RIS - B




TS AEH = 53 2] 2015 4E 55 4 ERERE

4 | stwlmitiR - -

B RIMITAE i R - -

KNIRE Rl 5 - -

FHorpre SRR KN IR

& Rl

BATH TGS H & &5 32, 379, 238. 29 6. 50
Hoph gt = 11, 677, 763. 06 2.34
&it 498, 317, 969. 03 100. 00

5.2 EHIRBATI T KRB EREAE
5. 2. 1 MEWIRBHRFEIATW O ROBERRA S

e (&3] ARME o) o 4 B 7 1 EL A (%)
S I 3N NN 4 - -
B | Rk - -
C | ik - -
D 7. R0 BRRSOKA = HI B B
(IVAYZ
E | &%k - -
Foo| ik mEEI - -
G | sk, A HEEOL - -
H o | fEfm Aol - -
r 5L ARG B R R ~ ~
el

J | &l - -
K | 5=k 433, 434, 991. 31 89. 24
Lo | FHSERIR 55 AR5l 4, 780, 448. 44 0.98
M| B R AR AR S - -
N | KF BRETRI A 15 it i H - -
0 | ERMS. BB AR - -
p BE - -
Q B TAE - -
R Ak ARE AR R - -
S e 16, 045, 527. 93 3.30

it 454, 260, 967. 68 93. 53

5. 2. 2 A BRI B ATV A KRR R LA
AT AR I e R BB O R

#
~
=
H
=



TS AEH = 53 2] 2015 4E 55 4 ERERE

5. 3 MEHIREL A RME 5 ES B F13E H B R/ MR B B SR 85 4

5. 3. 1 IR EWIRBEHIRFE LA ME S EEF = E BN R AT 48 BR &

%2 4
FE | RERE WELH | MR D | ARbE Go | T
tel (%)
1 000002 Ji FlA 4,055, 748 | 97, 297, 394. 52 20. 03
2 600048 PRF M= 3,547,617 | 37, 746, 644. 88 7.77
3 001979 A e 1,220, 103 | 25, 451, 348. 58 5. 24
4 600649 e ey 985, 253 | 22, 818, 459. 48 4.70
5 600340 e AR 581,873 | 17, 875, 138. 56 3. 68
6 600383 G Hh A A 1,236,874 | 17, 068, 861. 20 3.51
7 600895 ANy 425,781 | 12, 275, 266. 23 2.53
8 600663 foifi K 223,988 | 11, 230, 758. 32 2.31
9 600158 kN4 371,094 | 9,678, 131.52 1.99
10 600503 HETN 2Kt 704,700 | 9, 654, 390. 00 1.99

5. 3. 2 MEWIRPBI B A RME S RSB #E BN T A B RE &

B EAH

ASIE AR IR AR R AR AR
5.4 HERE T MR BFRRAE

AT G ARG WIAR RS 77
5.5 W5 HIRIEA RMME GRS 3E BN HEF TR A S BRI

AFE GRS IRAR A 77
5.6 G HIRIL A RME G ESF =3 E E A RN RIET 48 B SCRRESR B 5 B

4

AT AR IR ARFFAT B SRR SR -

5.7 G HIRIE A AIHE SR SR HELHIRNRFRET LA R R IE YA
ARGAMEWRR T SLE IR

5.8 W5 BRI A SEAME 52 3™ 13E BB /N HE R BURT LA BGER R B2
AFE G AR WIRARFFABGLE

5.9 MEHIRAFE ST R KBTI B3 5 18 0L i A
5.9.1 R ERAEEE TR KB BT S5 2 9 4

AT AR I AR R A AR SR R

%871 11 i




TS AEH = 53 2] 2015 4E 55 4 ERERE

5.9.2 AR SRR RBEBOR
ASIE A AR I SO AR U B IR0, LB OREDN BN, B ELRFR AL 225
TEER AR IS5 20 AT Ty e A BRI B (AL ATE P ARG FR DU S o g 0 < 9 7 o e B 241
AR KRG SRR 5 A, AR E BB AL & B AR H .

5.10 %5 BIARA TS E K E R R 5 HB A
5.10.1 <3 E 5 A 5T B R BUR

A FE G e [ 1) 45 B 90 ] e oK B SR B
5.10.2 {REFRFESRFE K EHGH T LMBRAH
A HE G L [ (R 4% B 90 L e oA B 5 [l R B DR R
5.10.3 A3 E i B R TEAN
A FE G e [ 1) 453 B 9 ] e R B 5 SR B
5. 11 BBAEHREME
5.11.1
ARFEGAR T AT+ A UESE HAIBSA RAT ERBRE I ISR A . BAE AR T g ) AT —
SEZEIATIRETR . AT HE S
5.11.2
AR EE AT A 44 I S A Y B (R E 1 A% 18 PR
5.11.3 FHABE=HI AL

= AR s ()

)
d

7 HRIE S 931, 852. 38

SCUE T35 Sk 8, 579, 100. 48

2 A -

INLi&iIPSS 10, 425. 17

IS R A R 2, 156, 385. 03

Fo NG -

TR -

HAth -

Noki ookl BN N el ) I IS GV NG

&t 11,677, 763. 06

5. 11. 4 REWIRFFH 1AL THBUH K AT S G570 40
ABE S AR RRFFA 6157

#
©
b=l
H
b=l




TS AEH = 53 2] 2015 4E 55 4 ERERE

5.11.5 REWIRIBEEL B 0T+ B R A AE Ll 52 PR 1% D0 K 5 A

L e - TEZRESE | SRS 7 L 4
P55 % SEAR A % ZE 44 FR A B GE) VA LA (%) VL 38 B2 PR 175 o 1t B

1 000002 Ji FlA 97, 297, 394. 52 20. 03 HRFH I

2 600649 I 22,818, 459. 48 4. 70 HORFHI

5.11.6 5 HIRIR I 1 T4 B = AR Uil 2 R & DL 1 B
ARSI AR IR AR R RS R AIBE -
5. 11. 7T R A SR M R A SR
oV IR JR AL, SR AL SR sh AT U2 A & T (8 W] BEA7 AR R 22

§ 6 JFNAEEHHR

HAr: A

iH 5 e H= A = B

i R B ) 25 44 40 0 181, 521, 341. 76 56, 378, 600. 00 56, 378, 600. 00

i 75 H0 1 1) 25 4 i FR ) 47 495, 282, 636. 90 - -

P R 5 T ) 256 4 U ] 47 0 389, 631, 067. 84 - -
15 3 3 1) 35 6 4 55 72 3l 4 A

O B HB) -12,057,992.84 | -1, 260, 633. 00 -1, 260, 633. 00

i 35 HH AR 5 44 i A 275,114, 917. 98 55, 117, 967. 00 55, 117, 967. 00

T 03B BN AN o = 3 B 18] (R BC X 40 3 B0URT 2 <3 B0 TR BB A7 20

§7 ZEEFEANCHERRERELEEHER

71 & EHEARFEAESH PR EL
BUEARE IR, AREGEHANRFAARESHD.
72 ZEBENCHBERR&RREAER ST 5 WA

A TN AR TS SR R S B ] o S S AR < Bk A 0

010 7 11 b




TS AEH = 53 2] 2015 4E 55 4 ERERE

§8 WMEHH RN AMEERFR
8.1 AT EE (YD HRAT K= S WA= 5 5 S

ARG (D

N 4

P WA A WA B
WA 5 77 — L R AT — . 00 - -
A R R e
it

§9 REXMHHF
9.1 HAEMHFHE=

(—) (IB4EAHIE 800 M FE A SHE T R S HF) 5
(Z) (MEHEAAIE 800 3™ 45 £ 7 I Z# BB L AT E P
&

(=) (IBHErRIE 800 M= Fi K> SIE TR Bk 4 2015 4R 25 4 FRRE) R3O .

9.2 FEIHHI R
VYN TR P X AR 4 = B 168 S IR U BRI 2 b0y 43 JZ MG HEIE & AT PR 7
e R PR X T O ORE 15 R 15 [ @ R T i A R A
9.3 EH R
PR FH I AER S NE NI (B N S 2 A ], ] 4% TA SR SEE B, Bl A 4

AWML Chttp: //www. phfund. com) 2[5
FREXARE TSN, A EEARSEHANERSEHARAR, AAFCHEE

FRS RGE, HMHETE: 4006788999,

G A 5 4 A TR AT B N )
2016 £ 1 A 21 H

%11 o 11 |



	重要提示
	基金产品概况
	主要财务指标和基金净值表现
	主要财务指标
	基金净值表现

	管理人报告
	基金经理（或基金经理小组）简介
	管理人对报告期内本基金运作遵规守信情况的说明
	公平交易专项说明
	报告期内基金投资策略和运作分析
	报告期内基金的业绩表现
	报告期内基金持有人数或基金资产净值预警说明

	投资组合报告
	报告期末基金资产组合情况
	报告期末按行业分类的股票投资组合
	报告期末按公允价值占基金资产净值比例大小排序的股票投资明细
	报告期末按债券品种分类的债券投资组合
	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
	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
	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
	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权证投资明细
	报告期末本基金投资的股指期货交易情况说明
	报告期末本基金投资的国债期货交易情况说明
	投资组合报告附注

	开放式基金份额变动
	基金管理人运用固有资金投资本基金情况
	基金管理人持有本基金份额变动情况
	基金管理人运用固有资金投资本基金交易明细

	影响投资者决策的其他重要信息
	鹏华资产管理（深圳）有限公司及其产品持有鹏华地产分级基金情况

	备查文件目录
	备查文件目录
	存放地点
	查阅方式


