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67 300119 Fit A=) 5,454,983.82 3.34
68 600743 A3t = 5,428,338.00 3.33
69 600178 K2 5,412,229.00 3.32
70 000903 Y ESIA| 5,382,788.00 3.30
71 002187 JE A 5,376,919.08 3.29
72 000708 PNGEEEE 5,325,718.00 3.26
73 600756 TR A 5,314,743.00 3.26
74 000830 BT 5,296,835.85 3.25
75 600397 PRI 5,288,563.42 3.24
76 002635 CIERHE 5,287,204.54 3.24
77 002372 G V) 5,279,391.93 3.23
78 000488 R4 5,277,508.73 3.23
79 000915 Nt 5,262,585.29 3.22
80 600717 RS 5,260,437.00 3.22
81 600681 T s 5,251,178.38 3.22
82 600509 K& RER 5,250,838.80 3.22
83 600350 Ll R s 5,242,734.38 3.21
84 000612 FEAE T 5,242,516.79 3.21
85 002253 JR S e 5,234,880.00 3.21
86 002078 yNEEG4 5,209,759.20 3.19
87 600039 VY ) 1 A 5,204,364.00 3.19
88 600741 HIFIREE 5,197,751.88 3.18
89 002127 HrERHE 5,189,423.77 3.18
90 600686 & HIRE 5,148,531.36 3.15
91 000671 FH 6 I 5,146,850.00 3.15
92 600033 i e R 5,103,922.26 3.13
93 600505 viE 5,101,387.89 3.13
94 000625 KZRE 5,056,284.31 3.10
95 000001 VAT 5,043,858.21 3.09
96 000958 HRITREIR 4,962,137.00 3.04
97 600694 Kt 4,953,857.00 3.04
98 000926 & A 4,939,070.00 3.03
99 601677 P24 4,929,305.12 3.02
100 002142 TURAT 4,917,588.20 3.01
101 300089 ALK 4,859,047.00 2.98
102 600668 RIEEEE 4] 4,788,519.00 2.93
103 601009 B ARAT 4,786,471.27 2.93
104 600828 DA i 4,780,009.01 2.93
105 002292 BB 4,768,254.95 2.92
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106 600015 T 4,742,362.40 2.91
107 002267 B RIRS 4,707,470.00 2.88
108 000869 5k ABA 4,650,649.48 2.85
109 600697 KK 45 [4] 4,638,531.96 2.84
110 002324 LR 4,599,722.91 2.82
111 000531 FHIZ A 4,598,579.00 2.82
112 600077 ARSI 4,455,441.00 2.73
113 600323 IS5 4,449,263.15 2.73
114 600168 EWELTis 4,432,429.80 2.72
115 300241 B =t L 4,422,112.00 2.71
116 002245 B 2 4,331,148.78 2.65
117 600048 FRF Hb = 4,278,609.66 2.62
118 600517 BEHBRA 4,253,630.46 2.61
119 600007 Hh [ [ 57 4,216,792.70 2.58
120 002234 BRI Ay 4,177,815.12 2.56
121 601313 VLT 5 b 4,173,871.44 2.56
122 300100 KPR 73 4,117,567.57 2.52
123 002687 TiE A 3,967,885.34 2.43
124 600486 BT 3,959,978.10 2.43
125 002467 TNE 3,926,052.93 2.41
126 600270 HME K e 3,913,285.40 2.40
127 600803 BB Ay 3,888,905.00 2.38
128 002674 PolbRHE 3,855,675.00 2.36
129 000043 ERbR: L 3,816,533.78 2.34
130 600235 ENE LS 3,810,781.00 2.34
131 600162 HILEN 3,795,483.52 2.33
132 600859 TR 3,714,169.14 2.28
133 000811 MR G UKES 3,659,413.85 2.24
134 600658 LIt 3,636,426.80 2.23
135 600060 WA 2R 3,629,618.60 2.22
136 603001 B [ s 3,626,786.15 2.22
137 600438 8 A 3,610,815.45 2.21
138 600236 ESREEWA 3,610,663.00 2.21
139 600248 FERALEE 3,547,650.00 2.17
140 000885 [A] 17K e 3,532,803.30 2.16
141 600688 A 3,493,674.00 2.14
142 002627 HEXIE 3,482,014.00 2.13
143 000951 [ # A 3,465,816.64 2.12
144 601799 BT 3,439,718.00 2.11
145 002567 EPN 3,413,666.00 2.09
146 600750 L2l 3,392,437.18 2.08
147 000876 oo B 3,374,385.98 2.07
148 000591 i 3,371,431.85 2.07
149 601788 HKAES 3,279,945.00 2.01
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150 002160 AR 3,270,068.00 2.00
151 600104 FREH 3,265,182.85 2.00

8.4.2 RitSEH&HHEH BT HH 2% BHT 20 44 BRI 4
SHRA: ARG

o ) 4 B
Fe J SRS JiE 2 A4 R AHA R TF L H &80

HELLE] (%)
1 002361 P800 152 A 9,664,203.24 5.92
2 002245 U RES[F= 9,078,549.24 5.56
3 600697 R 45 [ 8,460,262.01 5.18
4 000402 4 fib f 8,215,318.61 5.03
5 002674 PolbRHE 7,375,663.31 4.52
6 600177 HES K 7,282,458.61 4.46
7 002668 B EE 7,146,510.19 4.38
8 002631 T IR AR 6,567,422.82 4.02
9 000838 S K R 6,299,977.14 3.86
10 000043 R e 5,926,582.89 3.63
11 000600 A REIR 5,918,737.18 3.63
12 000671 FH Ot 3 5,780,118.36 3.54
13 600706 YT SR 5,609,397.27 3.44
14 002292 W8 5,548,694.54 3.40
15 002590 Ji 2B 5,520,947.01 3.38
16 600668 RIUEEEE [A] 5,497,267.76 3.37
17 601339 BHERT 5,469,154.17 3.35
18 000926 A8 B By 5,409,891.66 331
19 002627 HEXRIE 5,388,740.32 3.30
20 600027 4 r [ s 5,369,638.85 3.29
21 601669 Hh ] F 5,313,353.27 3.26
22 600153 R 5,244,293.41 3.21
23 002616 KEEH 5,132,119.44 3.14
24 002253 JH R 5,035,839.15 3.09
25 600077 AN 5,026,990.11 3.08
26 300100 PIEINiE iy 4,995,778.16 3.06
27 600060 W5 2R 4,948,208.52 3.03
28 300218 Gy 4,928,176.58 3.02
29 002496 T = B 4,907,468.12 3.01
30 002397 BIER Y] 4,839,962.27 2.97
31 603001 B [ s 4,709,117.40 2.89
32 600863 MR 4,662,262.31 2.86
33 600688 ¥ eYid 4,651,048.80 2.85
34 002553 T 77 il K 4,575,612.86 2.80
35 601800 Hh [ A 4,550,183.32 2.79
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002068 ey )iva iy 4,546,507.09 2.79
300196 K 1 4,529,164.47 2.78
601677 P e 4,516,268.61 2.77
600889 [Pt ans 4,459,075.72 2.73
000811 MR & UKES 4,451,387.68 2.73
600066 FIEEE 4,411,808.02 2.70
300284 IEFY 4,386,003.75 2.69
002146 AR RE 4,381,441.18 2.68
600252 Hh e 4R ] 4,325,964.38 2.65
000404 R R 4,324,270.32 2.65
600449 T M 4,290,937.51 2.63
601607 iRy 4,282,168.67 2.62
002455 =Rl 4,260,621.63 2.61
002048 T 4,260,317.11 2.61
601799 BTN 4,254,436.24 2.61
000429 EimigA 4,245,951.51 2.60
000027 YNGR 4,226,290.07 2.59
002124 RIBA 4,209,731.06 2.58
600803 B oy 4,205,366.50 2.58
002234 EAN Ay 4,194,172.65 2.57
000876 oA 4,165,140.74 2.55
600438 JH LB Ay 4,161,688.07 2.55
000582 JEER T i 4,130,160.75 2.53
000591 i 4,129,145.74 2.53
000039 HHAE AR ] 4,113,140.33 2.52
002472 ML ) 4,053,863.01 2.48
002662 B 4,053,597.02 2.48
000619 TPHEAY A 4,052,446.36 2.48
600578 TREH 4,049,623.23 2.48
000639 RS 4,026,043.62 2.47
300180 Ml R 2 4,021,313.80 2.46
300305 XA 4,016,380.61 2.46
600694 Kt 4,007,759.10 2.46
002101 JTARM 3,959,218.12 2.43
002206 g A 15 3,951,133.46 2.42
002533 ST 3,907,243.99 2.39
600791 HAEE 3,873,365.00 2.37
600642 I e 1 3,867,705.03 2.37
600248 FERKALAE 3,863,620.25 2.37
600128 SLME AR 3,857,293.91 2.36
000418 INREG A 3,833,804.12 2.35
002403 ZALIE 3,792,416.31 2.32
002165 2 W 3,787,599.56 2.32
600517 BEHEA 3,784,324.73 2.32
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80 600167 IBEIET 3,772,960.70 2.31
81 600023 WrieEH ) 3,759,974.81 2.30
82 000961 e 3,758,200.86 2.30
83 002160 R 3,747,931.00 2.30
84 002032 75 i1 IR 3,743,343.27 2.29
85 002615 WS R 3,733,895.95 2.29
86 000672 KR 3,712,017.74 2.27
87 002328 R AR 3,697,599.16 2.27
88 002360 A A T 3,680,644.71 2.26
89 000534 JIEER A 3,678,044.21 2.25
90 600162 LR 3,674,772.80 2.25
91 002267 B RN 3,667,922.56 2.25
92 000069 R A 3,650,024.48 2.24
93 600143 & RKFHE 3,642,775.10 2.23
94 600068 BN 3,639,965.75 2.23
95 600129 KA EE A 3,631,036.72 2.22
96 600114 Ry 3,630,003.89 2.22
97 002324 LR 3,617,556.36 2.22
98 600483 &ty 3,614,968.32 2.22
99 002205 ESEE & 3,572,235.35 2.19
100 000869 ik M A 3,545,638.82 2.17
101 000531 HfEIZ A 3,543,464.69 2.17
102 002541 T8 S A 3,541,082.85 2.17
103 000338 HeLEzh 7 3,519,597.91 2.16
104 000951 [ #A 3,501,963.75 2.15
105 600009 gL 3,494,137.44 2.14
106 600270 HME K 3,493,104.73 2.14
107 601788 PN 3,472,983.59 2.13
108 002521 S A 3,471,657.83 2.13
109 000885 ] 717K e 3,470,859.26 2.13
110 002391 KEH R 3,446,691.90 2.11
111 000966 KR HL ) 3,436,105.85 2.11
112 000024 FH R Hu = 3,418,358.78 2.09
113 000407 JHE R 352 A 3,364,735.68 2.06
114 000525 2 K e 3,347,006.81 2.05
115 600007 H = 3,337,330.33 2.04
116 600236 ESEAEWA 3,331,642.64 2.04
117 300258 KR 3,324,695.43 2.04
118 600561 ANER S e 3,324,451.85 2.04
119 002225 TN 11 73 3,281,890.91 2.01
120 600461 AR 3,273,376.77 2.01
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Hpr: ANRMG
SEANIREE A (3D S 1,145,448,809.12
SEH BN (RAE) B 874,349,730.96

T CRNGGH I ST IHE LSRR S RS AN SR ARRACE ) 3181, ANHREAR

8.5 WIREMAF MM RN FFERHAE
AIEEAMR T AR RFFAT 557

8.6 JARIEA MM o B & 5 13 E B /MR P B AT T 42 A 5 BB 9 4
AIEEAMR T AR RFFAT 557

8.7 WIRIEA St E b S B 1#E LB RN BB B 7 SCRAES B 4
I G AAR T IR ARFFAT B SCRRIE SR

8.8 MEMAREA RME SES T HE B/ NEF RIS R SR B HA
ARG IIRRFAT SR -

8.9 JARIZA SO o H & B 13 E OB AR/ R P B AT A2 BGEBL 3 9 4
AT G AR AR AT BGIE

8.10 MEMAR ARSI EHBERRZ R BRI
8.10.1 HEHIRAR ST MBI FF SRR I

RIEAIR SR EEF, ARSI HEARMTRLS .

8.10.2 AZEEH BB KB HER
RAEARE GGG, AR IS ERIRHIALS

8.11 & HAR AT S H B B HH 5738 5 5 10 3 FA
8.11.1 AHAE i B FBUR

RAEARE GGG, AR IS EEGIYIALS .
8.11.2 & HIARA TSI 0 EH G B R G A4R 25 FA4H
RAEARE GGG, AR IS EEGIYIALS .
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8.11.3 AHAEFEAR T ILN
WIEAR SRS ER, ARSEAESS5EGWELS.

%

8.12 BHRAHEWGME

8.12.1 AKESG VAT 14 UE S I RAT E AN O & 0 IS R Ay, s g H Al
—HENZBATFETT . TSR

8.12.2 B G VR AT 144 I SR R H A [ R 11 48 S PR S

8.12.3 IR HAt % T H F=HI B

Hhr: KRBT
e A SR
1 A H PRIE 165,338.30
2 JESCIE 2537 HE K
3 N2
4 IVEV @RI DSN 13,127.12
5 JSZ AT HR K 130,816,445.62
6 Hofth 2GR
7 2
8 oAt
9 At 130,994,911.04

8.12.4 JARFFA HALT B B m B f525 Hi A
AT AR IR AR FFAT A T F B K m] 364 5%

8.12.5 FIARHI T4 B E P A AETIER RFILAI B
AN AR A AT+ 44 B R AN AR AU 32 BR A1 DL o

o HEHHHFAENEE

9.1 WIARESHFRFENBEFAENGH

AL A

FANEC | PERa FA NG5
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) b Ikt rae I AHEHEH
A Sy Al FEE 14 & B AL 1
15,379 16,052.04 | 148,194,050.56 60.03% 98,670,281.21 39.97%
9.2 iR EHEESRTAFEA
F5 FE NZFR FEE A () R PSS
537 EL A5
1 R = 5 487,629.00 12.72%
2 K 288,076.00 7.52%
3 VT Ak 254,039.00 6.63%
4 MK Ik 210,172.00 5.48%
5 B 207,144.00 5.40%
6 REEFE 192,051.00 5.01%
7 YR 5 A 180,352.00 4.71%
8 RN 171,732.00 4.48%
9 FNF 93,000.00 2.43%
10 R 89,669.00 2.34%

e BLEEEE b RS S0 A PR TR A AR

9.3 WIRESEHAR M A RFFA EZEEHH

i H FrAAEE () o J g A AT EL A

FHEEHNITE M R ARSE 118,271.98 0.05%

9.4 HiIRESEBEEANKMA BFE AT HRAEE T E X B FHER
TiH AR SNFREREEXE i)

ARAFEPEEN G, FEEREA 0-10

W IR T 57 N AT 4

ARIEG ISR IRAIE S 0

80 HFHRELEHGHLH)
AL Ay

A B 3 4 4 AU A 120,209,384.74

ARH A HH I 4 i HR Ay 421,964,147.94

ol AR 3 2 4 e T [m] 40 295,309,200.91

ARG WIS R S A -
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A HH A AR 3 4 00 i 246,864,331.77

81 EXFEHET

111 BB HRE AKRS RN

Wt N ARG R A I B SR AREE AR 2.
112 ZEEHEAN, BSIEEANENIESTEERIRNERNERS)

1. ARIREIIN, SABESEHMABRARLI, R T I AR A 10 5 i 5 H AR E
2 e

2. ARG, BARBESEIAMARRIUL, FIR 7 BRI A4 10 33 AL e 4R A8 B SR i
AN

3 AIEMIN, SAREEFIARARLID, R AEFFH N LM #

4, KAREHN, SEESEHANRARIGU, FRBELRELENAFESR.

5. ARG, BABESEIAMARRIUL, FR T BRI A S8 F g iR S A AR
PSSR

6. ARG, BARSEEAMARRIUL, FRP T BRARIEA I S F 0 s B A
EONEREL R B

7. RIREMIN, SARESEHNERLIA, FR A LR EEA Al B2 IR %

8. MAEWIN AR SIS AL ERAHES).
113 BRESEHEAN. EEMT™. E&FREWHHITFR

ARG ATCW Jot A Rl IS B F RIS =L BRI, HARESEIA ., EeUr=, B
SIS RA I
11.4 E S BB RIS R

I 5 300 PR A < TN ) B S R SR P R SR A < R S UL T 10 BB I A B g
RRAEREZNBE.
11.5 REEEH#ATH IS THRES g

WA, ARSI F ARG RTHIT RS T GRRE SO fotEEeH 5%, KK
FESUS TR S T HE . AARS S FAERR, HHEAGET RUITHS T Gk & 00
RARFES A E TR S IH S 5 450 AR HACTE G N SO A K T8 Th R 2 TS5 i CRERIS 8
&1tk #iil3% 60,000 JT.
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116 BEA. EALERAEENRAZBERLTERER

AN ST L FEEA SO I Rk S I

11.7 ZEHAIERATR G BT E RBR

ARG B AL

EEAL: AR

L5 WAL 5 IS AT 227 i R A 46
FRA | Hot 24 U R S S | R
FRAE 40 4
B A S A LA S8 ={:alanlil

WS 1 299,806,618.66 14.85% | 272,940.14 14.87% | -
JMIESR 1 255,259,397.07 12.64% | 232,618.22 12.67% | Hri
B =A% 2 185,159,026.12 9.17% | 172,440.20 9.39% | -
HRKAES 1 170,361,192.96 8.44% | 150,752.61 8.21% | -
P B IES 1 157,063,917.95 7.78% | 143,133.09 7.80% | -
HHZRIE SR 2 144,832,352.93 7.17% | 132,218.56 7.20% | -
RMESR 1 139,568,040.42 6.91% | 125,229.22 6.82% | HriY
KITIES 1 134,965,047.76 6.69% | 125,692.64 6.85% -
PO HRIES 2 103,964,481.49 5.15% | 94,743.08 5.16% | -
77 IEUESR 1 102,608,650.64 5.08% | 94,199.22 513% | -
H T R 3 227,002,295.33 11.24% | 201,537.14 10.98% | -
F—Ahlk 1 36,260,896.61 1.80% 33,011.74 1.80% | Hrit
HEAIESR 1 34,460,752.74 1.71% 32,093.35 1.75% -
FARTIES 2 21,163,581.68 1.05% | 19,281.25 1.05% | -
HRIIESR 1 6,393,857.25 0.32% 5,826.72 0.32% | -
KIUEFF 1 - - - - -
P uE SR 1 - - - - -
AR 2 - - - N
HEFRUE S 1 - - - -
HEEUE SR 2 - - - - -
EEUES 1 - - - - -
b EtE 1 - - - i -
RAES 1 - - - - -
HEAFIES 1 - - - - | BT
HRPBIESS 1 - - - - -
T IR 1 - - - - -
[ £ E S5 2 - - - - -
H S IES: 1 - - - N
I RUESF 1 - - - - -
B R UEZ 1 - - - - -
RIRUE S 1 - - - - -
H 4 A F] 1 - - - -
FIRUE S 1 - - - - -
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H1H%201541 H 15 H 178 & s AR &A%, 201541 H 16 H 2220154F12 H 31 H 1158 &) S A & 15 1.
E IR R — I

HAZGESEEARAT
—O—~#E=HA=1+H

37 Ak 37 i



	§1  重要提示
	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
	3.3 过去三年基金的利润分配情况

	§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的说明
	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
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	§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
	6.1管理层对财务报表的责任
	6.2注册会计师的责任
	6.3审计意见

	§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 期末按行业分类的股票投资组合
	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所有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
	8.12 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的情况

	§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


