3 265 B /NI SRR J 505 2 2 (LOF)2015 4R 55 4 ZF Rk i

H G BN RERNES R EE S (LOF)
2015 4E58 4 =EHE

20154 12 A 31 H

HEBEN: HAZREEEEEERAA
HEFEN: PEILHEBRITROERAA
wEXHHME: —O—NE—H=+=H



Ff 7255 Ak /N I B A E S5 4% % 4 4 (LOF)2015 56 4 R

§1 EHERR

HE NI H F 2 S FORIEARIR S BT R AR E R R 8k 1R SRR
R B IR, I A AR BT R RN SR B AR A Bl B R AT

FEHE N E TRRAT RO G RA AREA S G FME, T 2016 4 1
A 15 HER T ARE h I 5 4abr . AR R A ERESNE, RIER
WA BATEAE REEAC R 1% SRR B B

B PN AR LSS F L Bl 53 1 SR U B E T B 57, (AR
FHE G — e B

B ARG AR AR R I . B H WG, 7S R AR sk
T N 240 ) S A < TR S 0 S

AR A I 55 BERL R T

A E 2015 4 10 A 1 Hig® 12 A 31 Hik.

§2 EHE™ RN

e 4 TR 1535 5 B/ NI 5 (LOF)

17 A TR HT AL

SRR 163110

5 oA 163110

LSSl (e AL BT I

e a FRA R H 201146 H 16 H

i HHOR 3 A AL AR46, 864, 331. 77 {73

N AN G SR B A I3 R T VR RE IR AN, T A 4 HR A A
AT, 15 RIS E IR b ¢ LU o (R 15 5% Rl 4
ARG RO AL IR R BN, LI TN IR #e B S

— G NI A R T I K E SRR L, BT R
TE G /N RE B R R R (AT “ AN
TR D, AFERAREESI IO . RIS IR TR




Ff 7255 Ak /N I B A E S5 4% % 4 4 (LOF)2015 56 4 R

1T, #EEE T IZ BRI E o IXF 58 4ok TR (1 5
AT TR RES N A TR T B A 1) 25 4 A AN ik
iR, IF HASZANER o M Im vz, ORI 1 $e st &
T2 KIS, AT BE 5 DRI BT SR 1) — B 5 A Rk

VR A

jragztl

90% X H1iE 500 F8 %kt 25 % + 10% X 4R AT [E) VA7 2k i 25 %

DV £ bE R
(BiJe)
AR gt — REABCE I &, 8 TR UM KU AN =
RS AL 2 I PN 2 AR S 3 B8 it R, e ARG AT 2 R MR A 1 230k
A TRGHEEE. FFMEESMTnEE.
A ELUN RIS EHARA R
HEEA Hh R R AR AT AR AT BR 2 ]

§3 EEMFEIFNESFERIN

3.1 EEMFZHER

Az NRMoT

FE 554 b

i
(2015410 H 1 H-20154 12 A 31 H)

3]

L AW s Bl s

35, 531, 720. 59

2. AR

82,737, 535. 19

3. AT Y35 e A A YA )

0.6235

4. JUR I B

628, 471, 217. 04

5. WIARFEE & BT

2. 546

Ee D AW s

A AHIM RN . BBl HAbioN CAE 25

MBS aE ) FHERAH OSBRI AR A, A A 9 A ] L se B s i A3 2

SO EA B A

2) bIREEE S bR TR T 36 18 B9k
TR NN EAE 5 2

BT ARV

LRSI 5 %, EAE
Mg F (Bt FRI SR IERI3R 55D, T AIAEER
v SEPRIEE KT EAR T T A




Ff 7255 Ak /N I B A E S5 4% % 4 4 (LOF)2015 56 4 R

3.2 EEgHERI
3.2. 1 AMREWESHBUHEN KRR KIS RIS B A am 2 1 L

AN AR ST LS BRI
BB o ‘ o 0-0| @®
KEROQ | EEQ@ |HERERO | s FIRHEE®
=AM 35.14% | 1.79% 21. 88% 1. 84% 13. 26% 0. 05%
3. 2. 2B ES A FIEMURES RiH#EH KR L5 RS B4
e 2 2R AR B T L AR

H 5355 A /N R IR S B 5 5 7 3 4 (LOF)
BTHEIE KR 5\ G L R 3 AR R g s e AT LU
(2011 4£ 6 F 16 HE 20154 12 A 31 H)

180.47%

157.91%

135.35%

112.80%

90.24%,

67 .63%

43.12%

22.56%

0.00%:

-22.56%

-45.12%
2011-06-16 2012-03-19 2012-12-21 2013-09-24 2014-06-27 2015-02-30 2015-12-31

|—BAEEEILERE Lor) — IEEE|

§4 BEAWE

4.1 Be2E (RESZLE/NA) Fh

FARERFEELTE | Fk
w4 | RS HARR Mok 3 ]
RERHE |[BfEHY | FR
A SRS, furF 1. 2008
S| 43 | 2015-05-21 - 44 | R TR, SARERT g
&% 2N A SN ES Ry Y G T




Ff 7255 Ak /N I B A E S5 4% % 4 4 (LOF)2015 56 4 R

H

2011 4F 1 AR EEE
EHARAR, JMERHETR
B REZTEEe, WAEH A
5 BN BRI B R 5 B
H4 (LOF) « W ZEZIPIR 300
FRHOE s AR 45 7 3 4. T
SEAFTR 300 M H $8 BOIE S # %

Reieani.

FE: LAEERHIIAEE H I — B0 e A rE e 2 B Hizdkea B g4
eaFAEHERMER, WERHP RS RN .
2. WEFF ML 2 SGEMAT I B2 GIEZRAL AL N AT AE BRINED AR SR ILE »
4.2 BENXHRE A A S0E 1E R 5 1B U A Ul B

RN, ARIEGEFHN ST GEFRE) . GEFREIEEIE) AR
EVEIIIIUE , T RST S S A E, B WSAE L SRR 5T5% J5 U BN
BT, AR R RS A L Al _E a3 A N ROR KR 2

AT G RISV EVAENA AN G & R RUE, (5 B8 . HEm . 5¢
B ARGV EAREEHENEG QARG ST BOARAENRIL S
BT ANAS 2 G HRAL 5y R FARE AT . AERLE 5 7 18 BB E b, AR 45
FIEFA AN AT, s . SalE. B xS, (R 1 R ek
A NHEEN o
4.3 ARG TV
4.3, 1 P32 5 B AT TS 0L

WRYE QEFRREEEHRRR A TSR ZEL), AamHE T (&
A G IEEY, I HRGE IR E . AR AR T B v S AT
A2 o R WIAE BARAL 55 (BFEWE T BRI 5 PATEE) AT IsEI,
FEDRIUE 2 358 2 5 BB R SRR RS AR A RIS B DR S BER AL S AEIRAF IR BEA5 12
BB O S A3 B8 R SR T AT P IOHL 2[RI, 8IS 28 S 17 i H
PN R 0 M VAl RN SRS 22138 S i R A4S AL 1)

FEBLRANBIE T3 T AR 23 7] 35 58RI T 88 AN Wi 56 35 Wk 7E 5 A Bt S
R, SR BT RS AR A R AN B UL, W DR S B B A A PRI T R SR L 2
ST AT AE Gy IR E A

FERZ Gy AT T, A m) B8 BARE AN A Zy R AT IR REAH BR 8, 380 ST



Ff 7255 Ak /N I B A E S5 4% % 4 4 (LOF)2015 56 4 R

A Gy ANV I3 5 oy BO il B, B IR S B & A AT I AT L=

£ H R WA A5 73 M vP A 5 i AR 2 m) XU 8 B O e F AR E U3 11
VERE 2P 58 G BT 16 DU F 3 AR M 3 RRSCR PPty o XU 7 BRI N AN R 5 22
(6] [7] [ 52 5 B 22 23 BB A 06« (A o5 DR RO B 20 LE G i« 0 2258 S At ot
k-5 4L 5 A 246 2 5 ) BB S8 5 VRS AR T T DA BB DY A EE IR Y L AN [
8] 1R A F V8 B A RIS G R R 58 5 128 5 W Z2 38047 1 23045 X F3mah g
Gy R LE T H G Z TR AE IR A AZ 5 T 3 8 SR A RS e 52, IR 22

AN F B H AT LG . F e AR Rl R RAT T A
FAZGHIRE, AR TN S E  ARE I, RIS R A5 S il
FERIE L
4.3.2 FHEZHITNIL U]

ARpafile v CGrH R A MR D, BIE T AR S il
PR AR AT BE T BN 158 5 AR 2t s 1) S 5 58 5 A, ORI E HLg Sk
A oy (0 H % VRO RS 0 AR .

AR, RKAERFE N HREHES SRZ 5T AT 550 F H R F5E 5 R
AL A AL Sy I AZAIE T 2 HRSCSSR A 5% 5 DL BL R Al AT e B 2
S AZ 5y AN 2 B3 1 7 8 AL 5 o

Hi
TR

4. 4 WEHNESR B RBANEIES T

2015 4 4 Z=FE, WM 3 FRBEMRIE T BRJG AU R, R4 IR 300 Fa 4L
SEHLRZ 16.49%HITKIE . I TTnaitokE 4 Z=RE Ak 500 fr % L ikik 24.4%,
kIR IR 300 FE AL, rh/NTAE B SR SRR I TR B I B

ANHE G SR FH (R AR R AT SR T Re N B 1 32 ZEIE B 4, BRI DASIME 4 2
JE SRR B IS 1 AT A A S AT S AT TR AR A L, NIRRT
WIS TF & 4 ZRFEMATIRARIE . AT S DLRZRIE 35.14% 1 i i 5 HUAS 1 8 ki o
EERAGL G

4.5 MEHNESHLSER
2015 FEPUZEFZFiE 500 FEECHIM RN 24.4%, e GiFRHERIA



Ff 7255 Ak /N I B A E S5 4% % 4 4 (LOF)2015 56 4 R

21.88%, H1 Ji 33 (5 B AL /NI S i3 (E AR R BN 35.14%, 45 b gt v 13.26%.
4.6 MEHAEESFAE ABEESE = FETE VA

T

§5 WEASHE

5.1 EMAREEHAEGHNR

iy
Hint
g
Gk
Py

JF 5 i H &% (J0)
= ER ] (%)
1| Baa# 5t 506, 016, 363. 77 72.70
Horp R 506, 016, 363. 77 72.70
2| [ E A A AR R - -
Hrp: fige - -
B X HFUESR - -
3 | mEeEEE - -
4 | R R - -
5 | ENREEHLT ™ - -
Forre ST = [ 0 1) SN 3R A 4 i % = - -
6 | AT ARG T AT EATT 58, 989, 908. 36 8. 48
7 | HAth & T B 130, 994, 911. 04 18. 82
8 | &it 696, 001, 183. 17 100. 00
e AREEEARIT @ RS G ALH T T
5.2 MEPRIBITWHRBERTAHE
i B4 e

A &S

~feE (o)

EEEB (%)

A R MRS HL - _
S|4 10, 481, 818. 72 1.67
C [|Hl&Ek 209, 776, 134. 02 33. 38
D |1 TI. R OKAE PR R R 83,210, 623. 12 13.24




Wi G A /N I SRR E J P B B 4 (LOF)2015 455 4 R
E o |@sml 15, 796, 941. 90 2.51
PR R 35, 075, 364. 02 5.58
G BIEH . &R ITENY 50,005, 113. 26 7.96
H o [l - -
I {EEAE . PATHE BHE ARSI 12, 155, 694. 09 1.93
J o Rl 14, 861, 002. 68 2.36
K R 62, 681, 573. 26 9.97
L FGTRIR 55 k55l - -
M [ RHEAE TR EOR IR S5 - -
N KA FREN A FL B PR - -
0 E%%%\@@ﬂﬁm%%ﬂ - -
P B - -
Q | PAEMS T - -
R |ScAb. AAE RIS 6, 733, 390. 70 1. 07
S | 5, 238, 708. 00 0.83
&t 506, 016, 363. 77 80. 52

5.3 IWEFARZA RUHE & Z ST =58 H B/ MR IR+ 48 B 5 5 4
i JE 4 BT

Py |REEARN | REEARR o (k) A el (o)

fE LA (%)
1 300144 RWIEZ | 237, 929. 00 6, 733, 390. 70 1.07
2 600756 IR | 111, 500. 00 5, 734, 445. 00 0.91
3 300089 ALK | 138, 083. 00 5, 458, 420. 99 0. 87
4 300119 | IEAEY | 267, 745. 00 5, 381, 674. 50 0. 86
5 002394 | BEARMBA | 288, 785.00 5, 380, 064. 55 0. 86
6 000042 HRNEERE | 255, 501. 00 5,342, 525. 91 0.85
7 002635 WEHY | 191, 860. 00 5, 333, 708. 00 0.85
8 300067 L 514, 187. 00 5,332, 119. 19 0.85
9 000828 HREEEIE | 419, 647. 00 5,329, 516. 90 0.85
10 | 000544 i EIRME | 276, 253. 00 5,317, 870. 25 0.85

5.4 MEARELFI P RHGHFERAE

A4

AR WIR ARG 7

5.5 MEFHIRIEA SMME 53 G T 38 LU R/NHR P BT T4 SR 27 B R A 40




3 25 B /NI SERIE J 55 2 2 (LOF)2015 4R 57 4 ZF Rk i

AT G ARG IR KRR 55

5.6 IMEHIRILA RME 5 FE B = 13#E LB/ F R ET 48 B P2 SCRFIES
e i

IR AR IR AR R B SRR

5.7 MEHARB AR E HEEF =R E AR NMEFRET A4 REBREN
|

RIEES ARG KRR AR L.

5.8 MEHIRILA RME 5T & B 15E H I XN T BT 42 SUER R B4
AT ARG AR AR R BGIE -

5.9 MEHRAESRBE NI RZ BIBH U

5.9.1 MEMIRAESRB R R ISR 40

WAL RS A, ARSI ESHRABNAES.

5.9.2 AEESRAERAEHRHORABER

WAL RS AN, ARSI ESHRABNAES .

5.10 REHRAZESHF K E GR35 B 5

5.10. 1 <A E 1 H R B BUR

RIEARGREAR, AESAHSEEGMHIRES .

5.10. 2 & HRAHEE G 7 i B i {1 B 3 o A0 25 B A

RIEAR GRS, AESAHSE5EGMHIRES .

5.10. 3 A3 E i # R E TR

RIEAR GRS, AESAHSEEGMHIRES .

5.11 BEHAEGHEME

B. 11 VARG W (AT 144 TSR 1 AT A A A H W s 3 ) S R
BPER S gkl H AT — A Z B AT BT ST T .

5. 11. 2 A TE I AT 144 e SE VA H 1 4 R WU ) 4% 1 R 5

5.11. 3 HAhEIHE =

e SR S GE)

1 FHARES 165, 338. 30

2 IOz IACIE Z3 77 5K -




3 25 B /NI SERIE J 55 2 2 (LOF)2015 4R 57 4 ZF Rk i

3 JSZSE A -

4 IS 13,127. 12
5 AL ER A R 130, 816, 445. 62

6 HoAt MR -

7 e % -

8 HoAh -
9 it 130, 994, 911. 04

5. 11. 4 WEHIRFFA B4 TR IH K A e B 27 B 4
NI AR T R AR RFAT b T 5 I m] e 5157
5.11. 5 5 HIRAT 48 R P e il 52 PR 1B 0L i U A
ASFe AR T R A A4 ISR R AN AR 52 IR 5 L

§6 JFRAEEHHZSF)

BN
A HR R B AR S 4 A A i 130, 035, 986. 02
i 2 4 e FR 4y 00 180, 931, 629. 20
I R B 4 B [m] 77 i 64, 103, 283. 45
e BA L A5 7 AL B i -
A HR R B AR JE A 0 i i 246, 864, 331. 77

§7 ESEBANZHEFRESRELEESHER

ARG WIN, AT R KIS AT 3 SR A IS NSO

§8 HAEXMHEX

8.1 FANMER
g a

53 U 45 K L TR 5

10



Ff 7255 Ak /N I B A E S5 4% % 4 4 (LOF)2015 56 4 R

JRST 2
THBCH HAZ 555 275

<
% o

N

&l
&
=
Of

7

oAt 2
8.2 TR0 R

FIR A S
JRNL A T PR T A S
5E SR R FLA I I 2 75 B T A
i E B LR R 100 5 11 R
8.3 AERHFX

RSO T B AR B BN IR AT A ], R AE AR 4 BN
AT, T ML www. swsmu. com,

EECINEEE AR LSS T TN oy 4 /A I =
BN A EIE NERT: THBH 32 555~
S HNE . ARG E AL by

&
&

HAREEEEEFRAR
ZO—AFE—H=+=H

11



	§1  重要提示
	§2  基金产品概况
	§3  主要财务指标和基金净值表现
	§4  管理人报告
	§5  投资组合报告
	§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情况
	§8  备查文件目录

