9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

FS AP 300 #ﬁﬁ%&ﬁ%ﬁ(mﬁzow
EFEERERE

20154 12 A 31 H

HEFHAN: BEESEEFRAF
EERXBN: FELHEITROEBRATF
ZEHHEH: 201643 H 30 H

o1 34w



9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

§1 BEEHRR

SEHANEFS . EHRQERRE BB RRICER. R VERRE B E KR,
FFEXF B FCSLAE  AERA IR AN 52 B AR A S KB ST . AR Ca =2 U
EHSTFERETRE, FHEFRER.

HSIEE NP E TR AT R AR A FRE AR S FHE, T 2016 43 A 26 HEK TA
WG A SSARbR . HERIL. A RO Wikl RBASIREEANR, RIERX
WAENFEREBICE. RSP A s BRI .

e N R LANSE(E AT B ST R s BERTIE P 6 B0, (HANPRIERE & e B A -

HEREV SO ANRIARERI . BB MR, BB EAR 3BT AT AT 21 B A
B S AINEEE AR YN S

ASEEFEAR S A B SRR IE0C, SRR MR A A, R B R AR T IR

P AERIE TR TINF ST AR E SO EM T ARG A T “PrlE R B
M TR

AHEIAA 2015 £ 1 H 1 HiZZ 2015 4 12 H 31 H k.

®
N
=
Pz
w
S
=



9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

§2 HEMHN
2.1 BE&EKRIFR
FEE TR PSR 300 F5% (LOF)
Wy M TR 4 300
H4 F A 160615
AN ] 160615
BB TR R (LOF)
REEAFAMH 2009 £ 4 H 3 H
AL N IS A TR A PR A )
BEEFEN Hh ] TR ARAT B A A PR A
i WIR 2 & A0 B A0 206, 218, 054. 33 4
B e FA7 A
B & T AIE SR AE 5 Fit RIINEZF 2L 5 B
i E 2009-05-08

2.2 =M

Bt A AR

KRR B 520, 18R EE G E I KR 5kt
B eI 2 3 IR B R BRI /MG, 15 H 1
PREZRZEFEMHILE 0. 35% AN, PASEELRT) R 300 F5 £
A RERER -

AHe R AN AR BB B T 1%, ARt A I iR
300 FEHCH AR EAR I B B R AL, FRARYE IS
RTS8 BT B A A AR A BEAT AR S 4

2T AR BB A R SR A RO AR e e B9 )
LLREAT I s B 2 < ) R U AR [ S5 ) AR 3 3 BRIt
PREGSR B ROR T REAT R FE T, BRI SR R A L
FPEORAEA RS, BCHAR B A S SO8 kA R A
PREFARIOFRHONT, B4 BN TT LK% 08 40 & 6 1Lk
ITEHAREAREE, IR A AT AR i R E B
5, FERIEA R ZE PRI PR E VI B 2 A

M Z b v

YR 300 FEEUR 25 28 X 95% -+ 4R4T [F A7 2k R 2R X 5%

IR AT 2 5 I

AR TR AR BRI A R R A, L HUYI
WA o i T B Tk G iR RGN
& NUETFHRCBE ARG P IR R U B R e A

23 BEEEEAMNESTEAN

i H

HEEHEA

HEEN

T

¥

S

N

TG A5 G F A BR A 7]

[ TR ARAT B A R A 7

oF | X

HHmEREA | 4

KK

a3l

%3 U 334 1T




9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

e & 0755-82825720 010-66105799
H - HB4E zhangge@phfund. com. cn custody@icbe. com. cn
B RS g 4006788999 95588
fEH 0755-82021126 010-66105798
2.4 5 BIFE SN
B IR AR E IR A IE S BN BRI http://www. phfund. com
ik
FEE R & B TR T AR H X AR =0 168 S EFRr 08
43 2SR S FA PR A )

§ 3 FEUFIER. Z&FERIEAEIEER

3.1 EESIHBAM %167
SHURLL: AR

3.1.1 HAIR R ATE bR 2015 4 2014 4 2013 4¢

A I AR 249, 536, 465. 48 17, 529, 435. 75 -52, 362, 893. 57
AHAFE 84, 844, 751. 39 211, 492, 804. 66 -39, 827, 031. 82
TS Y- 35 4 3 20 A SR 0. 2837 0. 3148 -0. 0359
AHABE S A E K 2 7.02% 51.87% -5. 64%
3.1.2 HAAREIE AR bR 2015 FEK 2014 K 2013 K

HHR ATt 2 T I 4 3 20 F 0. 3877 0. 0936 -0. 1462
HIR B4 58 7= 4 286, 160, 242. 57 659, 705, 322. 74 720, 677, 871. 22
IR EE & B+ E 1. 388 1. 297 0. 854

He (D AHICEIEE IR SRR RN B8 haE . HABBN CR & A i shia)
THBRA R JE I AREL AR A ST et il A2 Se a2 st -

(2) Prid 2k SHR bR A B A N NGBS 7 3 (25 T3 L (0, Pk S i B Bk [m]
P SR, th NS E LRIt KT B TR R

(3)Fp i “WIR” BRiRE HRE—H, 8112 7 31 H, ik HZE NI H AL 5 FriAE 5
Ho

3.2 H&EHERN
3.2.1 &M EN KR RS RS LB s R 1 B

Bl | SR | gtk
Wb | MR | AR R AR O-® @—®
HEZQ RO HE@®

AR

M Bt B (D)

% 4 50 JL34 I



9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

17. 03%

1.69%

15. 66%

1. 59%

1.37%

0. 10%

-16. 28%

2. 74%

-15.63%

2. 54%

—0. 65%

0. 20%

7. 02%

2. 49%

5.72%

2. 36%

1. 30%

0.13%

53.37%

1.77%

45. 99%

1. 70%

7. 38%

0.07%

A&

26. 99%

1. 58%

19. 33%

1.53%

7. 66%

0. 05%

ER A=

AERGEES

45. 47%

1. 59%

44. 04%

1.57%

1.43%

0. 02%

TE: AT SV ST LB ME IR 300 $R B 3 X 95% +HRAT [RILAZ A 3 X 5%,

3.2.2 BESEFEMURESHIR AN KRRZ) KI5 RS B A
MRRENH LR

IS U T TR G b I G L AL W 2 AR (¥ By Sl #on LE

01288 |

1
| .| O S S A S S S SO SO S S SUS SN | TN (NN S
| Lr' n i
LA BTV | I T L DA SO AU A S S S SRR SR S SN SR
HI i i ; I ; ;
T U : i : :
}._ B ! : : :
5 B I 5 ;
i g [T B : i :
..................... LI} O L. | i 1
5 \ o \ 5
YR i ;
- Ll i
ST o1 1: N S U SRS SSS S S — Mo - e . AR S S—
| | ) / |
26 3929% 4 oot I W NN WS SRS SR S S I N N
T+ ta} = @ @ — o ™ + w0 o @ @ o o ™ T+ o I~ @
Q Q 2 Q Q i - - n - o " - o o o o o o o
W o + W ol + fui] 3] + o 5] + o o =+ o o =+ W o
Q \ 2 Q - Q Q - Q Q - Q Q - o 9 i Q Q A
@ @ =) o o - - - o ol o ™ o e} + + + I I Ite}
[=] [=] - — — — — — — — — = — — — - — = — =
=1 =1 o o o o o o o o o o o o o o o o o o
o o I3 o o o o o o o o o o o o I3 o o o o

2009-04-03

[ 0 o R D L B — B e A 2 |

e 1 AEEEEFT 2009 4 4 H 3 HAR
2. BEAESEOWSEHR, AEEH &I G QARG & R e 14 Bt il .

#

=




9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

3.2.3 BERFRESTFFEM KR LIS RSt LB AR 28 ZR A ELE
B2 AP I SRR I TR R b 9Dl G LE B A AR 2 R (R0 LE

52.99% -
45.47% -
37.85% -

30.28% -

0.00% - |I||I||l'|ll
-T.57%
-15.14% |
-22.71%

20114 20125 20135 20145 20155

h%hHMHWIMﬂWﬂmHﬂ

e B FRERCAFAZ IR LRSI, AR A RERLRETIE.

3.3 T E=FREEHNFNES B
i E SRR S R THRNE .

§4 BEEARE

4.1 HEEENLEEZBIFI
411 BEEHARLERESHZR

et B FAT PR A FIROL T 1998 4E 12 H 22 H, WS EHEamEesE, Lemt. &
PR R I I 2 VP AT A AL 55 o BB AR IR, ARIRARBEGESRRBAERAR . &
KA BRI 5 A P BEBE A A W) (Burizon Capital SGR S.p. A )« VRYITH LR % kA TR
AR, AFMERCONTR AN T, ARREM T A 8,000 S ART, 5T 2001 9 H5%E
WY, 3% 15,000 JiC AR, #UEAHGE IR, AREH 88 RIFmME4M 10 Hik

o6 7l 340



9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

RAE,

2o 17 AR E AL G, R EHRR . MR HISET AR T EE LK.

412 BEZH (BESELENH) RESZEBEF N

g4

HA%

7

EAREGEGZHE (B H
F

ESF Ak £E IR

GRIASE B AE H 3

Wi

E ki

A K G A

L

2014 4 12
Heé6H

17

Tk, [ FE 0L
[, TRMEN%E
M, 17 SFEiEsR
e Mol win
(A (N N ii]
(JPMorgan) #% %t J&
K= S LN &
GIRITRINE =5a e %
& H /A 7] (HSBC)
oy In, A v
i€ [l Br 5 % Jik 4
LN S e 2 L I
s N, B3R
EN 7N ]
(BarclaysCapital)
IR TN, Rk %
5L 4 A A B bR
A S
S TR RS
B % 2298 77 R H IR
W E KR EUE 4
K 7 ) A BRI A%
J& QDIT 4. ik
HHE 500 3454
SRR 2012 4F
11 AR msaetk 4
EMHAMRAR], 2013
12 H AR NS4
HIE 500 Fi5 % (LOF)
Reiesnn, 2014
9 HEMAENE
HhPE oy 4 3 4 B 4
227, 2014 4F 12 H
& e AT WS 4R I IR
300 #E%L (LOF) 2
EHRELH, 2015
6 HEMAENE
BINE AR 5 e 4 I

®
-
=
Pz
w
S
=




9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

EH W R4
B4 23, BLENHE
{E &AL R AT AR S
PEER AT FE T
KBRS Tk
WS &R e M
v, L E AL
HEMOFEAE (IMC).
AR AN A FE S
ReEgHmEREDR
3l

L AR AT AR H 4 2 w0 g Ja IE AR A 2 H s AR RO gk e P
. AR H O A FA R .
2. UEZF AL SGEMAT I 2 50T ML 53 BEA% 8 B IR A SR ILE -

4.2 BE ARG A AR & 12 /E M TS 15 DA 3 A

WA, AT BRI GEFFR A EVER) SR, PRI & I e
PARAIE &R G G RINAE, AEWMLEM . B ST RS BEATE S & 50, 8™ 142 il
WS AL, R AR 2t ARSI, ARSEEGHREM, NMEEE
S Ay R AN 3 2 e A R AT AR 2 (4T 9

4.3 BEANREG A AP35 FHo0 L T
4.3.1 AF3Z 5 0 AN IE R T A

WRIEH EIER & GEFRRESEHAF A TR HIERFEIL), AFHE T (L
HAHRAF AT EHNED, Kam g ps e, Telits. HRAE. frEk/
W E A G EAF R A IR W, BBRA. R HHAT . WGP SR B B
ENEIMN DA Gy E B, AL S5 AR AN b AR 5T i 8 158 5 P R Az i 3, g
NVPREGIPAT « MBI AR, T AAEAN RIS A & 2 [ BEAT R 2 i o AR SUATE: 1,
A EFRME—R RS R T & “HRIREEETE” , WAEASRRAAERBREEE. of
FOSHRF BERE VORI SEREBC R R 1 24T A IS 20 AR IZ I RSB HMED
(5T ARG B SE ), AT BT LA TP b N S HR 440 A, B ORAH SRIESR A E LA A
B AR TR S PRI 3. AE AR BCR A b, B KR BRI B H AR
P % ERIBEET B bR BB« S0V BNV SR RS 2 IR U 73 ol 2 S B8 7 L A BBEOR e, B4
Lo BRAE B SE E At EARYE AR AL LA R e e B RO A BRI B A 155 4L RS AT EBE
BALHIRE, MIRIR BT RR o ME BT RIS, e A% BRI ISR 72, A2

% 8 Ul Jt34 I

Ry

/



9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

T S 2 T LR, LI BRI, LM A JBAT 9 LAY . AE S BHATIRT: 1L R
A 2RV EBI B UG 15 5 L UBIL R 5y = e, B2 5 B ST HL AT 2 5 53 B il
B, BB S A PRI B IITHL S 20 BRI T ATF S35, HErh A 5 R o
MRS 5 RGP A PR SRR, 225 RGN AR AT LS b, MARGHIE “REHE
B (0 LR AN R B 7 L AT ZEFER A A P50 S0 SR e e 2 B R LU R ) {04 AT
225, FATITTA AR AS BRI 2 24 B AL W3R & M BRI, 2250 REE I “ itk
fise” BINEATZAG: TR I L %/ 57 L8 (0 & i R, U152 5 3 45 4 8
MR RS T IAFAR S B, T AFRIBME S RO 3. BTN 5. 225
IR S AR SE N B T AT (RS SR B R R AR 11
AT AT NI B ZE 5 KSR A D DA A R 4 SUBEAT I3 5, % B 2 BRI A
Sy T 2 - LA A SRR, AR A AR S H o BRI 0 2 3 45 R
TT5VRE: 4 HE . BT B AR ATE S VRS 5 TR AT GRR RER ) (s i
EHPAL) A (AT R (CUE AT, SR 57 0 T S 043 B i 47 o
RS Fe. A28 MR . BT SVRRRAT: 1o nsERt B B A AT R e P 3, b 245 2
% NATAGEEMLHITH, Bt BRI, 2w T IE5 5 (0 558 K R
W AV R MR P2 05 S QAR AR T 2255 BT ATF SN 32 5 i ) H R 152 5 1922 53
I HLRIAE 5 40 2 . AR B AL A IS 5 0 IR 058 55 R 32 5 10928 5 ELAIAE S0 2 . KTk
AE 5 WA AR E . B R R SR . BATI B 50t P54 20 AT

SR R B AL A R DR 5T 058 53 SO (0 BB GTE 3, R LI 57 0 o 45 2 i 2 52
HEATOPHT: 3. WSRERO A M T R EHE RS (A PG PATHUA L), A ads
SRTEHA G MR BT 00+ AR B L & (1 P2 22 50 A0 TR 032 5 0 250075 (AP 5
PATHOR AR ) REATHEESLM, BRRMLAHEE,
4.3.2 223X 5 1 B BT FE 0L

RN, AKE SN TREBAT A PRZ S BIE, BRI RS AER I, 25 4%
FARNRBIA TG N, G GRS E AT AT HIREE SR MER, 2
I T B A ) A DB 1A B 160 0 1052 5 JEAT T A2 0BT, R R BAE LR R A T 52 5 SR N B
B4
433 REZSHITANETILH

AN, A SRR AR A RS e AR SRR A B AT

%9 U 334 1T



9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

At ARG HE NG B ITA B A E S S5 T AT a0 A H R 8152 55 BAZ B )
FIAAE by Bl I %ISR 2 H A B 5% A8 5 IRBON 1Kk, E B R RE TR 8080 B 7 AN R

=
~FE o

4.4 BEASHRE B AN 22 BB SRR SR I Ui
4.4.1 WEBFHNESR T RIENSIES T

2015 4 EAHAE “FalliK” 5 WK MR, BT, A RTHE ok b
i, (£ 3 FEEBHRWWAGE, RIEEIIEE T HPOEIKE S 3539 M. ARERRIEEES
PSS  FEAR S 300 P S A o L0 PR VRG], X 35 v B i R — e R, AR g
(GBI, 6 )% BREFTE SO 25 LR 1, 5 0 S BB R 5 Pt AE S BV BB A

4.42 MEFAREEHKLGRI

WA IR, ARIESMHFIFE N 1.388 76, RiHFH 1. 448 J6; ARG IR S0 3 E 16 K R
AT, 02%, % LB FEHEIN 25 2 +5. 72%.

4.5 BEANEMET IEFTHRATWESHHERE

HESFFRAET “ Pl I RE T, BRI, 8 I SRR KO s 7T,
SENR “QBE” RETVERGNERB A . RKZFEE . FEAELL L i A R B S R, &
rUIAT AR RS R AT BEVE, i i — 2ot KiE Bk, i =R B iR R e ks, A
KR =71, AHE R REA R H o

I o A R S 25 AR R DR IR AR, 22t T IRE % . (HiERE AT E =I5,
WRAEIN ST 288 %%, NI FECEFRE AR, Seoctafmmlv, b SR N BER 2 e
Y, (HZSMR RS AR RE .

FELTE “HT” SN, QU ARG, BERMEAWIRIL, A BimEs: “ ik
BBk JERIER, HRWIE A B AR E R T, R T RS ROKEN A
P AR, AR AR

PATR SR FF AT VR AR R N AR HE SN 24 28 B0 I BE iR e, DL B
MRS BE B A R C B A A A B I 5™, B R SQUE A AR A R Ve S i BT A W], et b
R ST B AR A SR R XU

AN g ARV I o 8 R 2 0 FE SO B R SRR b s 55 00 BRI R 2 P A 2
SEMIVEFE N, 15 B8 3 i R R A0S 2 AR 35052 Bl o

El
&

%10 71 34 T



9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

4.6 BEEANR G A S EREFFFHRA RN
1. ARZE5MERESTT LN ARIRDT 0 T VAR RE MR 52 TAR 4 Do ik
(1) HHE A EFRRE
EMfEREER T, e tha AR IrE B G PR SO 2T Ak, o
M AL, PREAFRR G EAEANEIS. W BE. BeRliR. KL 5 T A BAo .
RUBRFEHOL T AR S, e THZECR AT WM 5 2 5 A R G AT 2 e
k5 AbEE ;B H I ERSOSCSS S S s s, TR E . RES TSRS E LA
SIEWRTOUNRD IS MEANTR, §HEER ST el ESESTER
AT A ASES RB I SILEAT X —BUS A REX A At . e BREA TIEeS
TSRS, A Ee BN, ToEe MR HEREER TR, MRk eiE
BETIR.
Fo & A et A T B AL G ML B A%, RS SAME DT IER 735 iFRM
206, BT R EZRI BORAT k.
(2) FppRll 5 fhE AR
AR EIE I 25 4 75 [2008]38 5 (SR Tt — D HVEIE S R R R AL 55 TR S R L) AOAH
KIE, AAF RO . GF AEER TR S5 35 d A A (BN L, O iR e B AT
WHEFE G GiFFWT LI MR RET . il TREIN. Sicg S RN A K.
2. HEHMSHuRE AT
REAWMAS HguE R e HH M E.
B2 S 5AENA BB E RS, ARME WAE, 54 E DN I
e R Al (B B U AT
3y AR S SAMERRE ST Z B AR T E A 2 iR
4y A A AT HEATAR AT E O IR 55 A6 2

4.7 BN G B A ZEFTE 2B 15 5L R U B
1. U ARG WA, AESAMOEFIEN 79,942, 188. 24 76, MAKIEE M FEH 1. 388

@

2 ASEGAIRE A AR AT R 73
3. MRIEHRIEHIEM A AR S EFME, ARSEFHNESLGEHEETMER, £
TSP RUE ATSE T, AR TS 9 A T BE A G I A A R 2 HE

#1151 £34 0



9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

4.8 MEBATEANAESHFATABRESH - HERE BRI UH
x

§5 FEAMRE

5.1 EMARESIEENENFEBOLEH

2015 4F, AFEEGIRE ALEX PSR 300 fREBOEF TS (LOF) KFEE SRS, FPHE
CER BRI A E MRS & & A e, DM BREESOHRA A
FIRHIAT R, A RS STHUBAT T 3R E 08 AR L5 .

5.2 e AN MEH N AR SR TESEEMNTE . #HETE. FES RSB
i

2015 4F, MBLEJFIR 300 FREGEFHR TS (LOF) [N —— Mo 5L 6 A BR A 7 7E IS
TR 300 FRECIEFF I BTk (LOF) MR BIaf . ST BT 5. e 00 B0 D RE (] 47 A% 11
B BRI L, AFAEAE T H R e AR AR 470, e =25 1 sk
RS FE NI B A R RUE AT . ARSI, IBHRIP IR 300 FEBOEZF B Ak & (LOF) AREEATFIIE
7y
5.3 EANEERERETHHEBFNFHHESE. HEHNEEERENL

ASFCE NI NT I 2 < BEAT R 24 W) 4t i R 8 OIS 97 R 300 4R EIES# 9 2k (LOF)
2015 FE LR G I S5 4R s IHERDL. M BECHI. M2t E . A GG EF N wE
T rE, BLERERS. M.

§6 B

HAERIE TR THINF T RFAREE SO EN ST ARG A T “PrlE iRm0

Y TR o PR AT A AR IS TR A

§7 EEMFHME
7.1 BFERAR

i AR PEARYFE 300 FRBLIFS RIS (LOF)
WEHIEH: 2015412 H 31 H
Bhr: NRMIt

% 12 ;W 334 W



9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

% ) AR R
20154 12 H 31 H 2014412 431 H
il
BRATAF K 19, 487, 791. 40 38, 960, 495. 01
SiE AT - 1,424, 071. 42
17 H R IE S 89, 269. 42 115, 417. 38
T oA v 262, 979, 433. 32 624, 138, 406. 35
Horpre R 262, 949, 433. 32 624, 138, 406. 35
Bt - -
fiigr4% Bt 30, 000. 00 -
PP FFUE SRR - -
ikl ke - -
A SR Bt e - -
SN IR 4 i - -
IWSCIE F5 97 B K - 1,591, 726. 69
YR S, 3,209. 16 9, 042. 89
IDAdiel - -
JR AT ER K 5,102, 481. 09 3, 356, 225. 52
18 S P A B - -
HoAh gt - -
Tt 287, 662, 184. 39 669, 595, 385. 26
SHRFEERS | WES A e
2015412 H 31 H 2014412 431 H
AR
i HAfE K - -
AT 5 1 4 R A7 £t - -
17 AE 4 A £ 5 - -
St [ g 4 ik % 7 3K - -
NEASHIE 59 K - 1, 888, 953. 09
A TS [B] 5 566, 984. 58 6,722, 213. 15
I A RN F T 180, 695. 65 382, 940. 99
AT HEE B 36, 139. 10 76, 588. 20
JREAST £ 4 IR 55 B - -
AT A Gy B 306, 125. 49 429, 059. 02
J A A3 - -
JREAST ) S - -
AR - -
18 JE T 15 67 5t - -
FHoph A7 53 411, 997. 00 390, 308. 07
it ait 1,501, 941. 82 9, 890, 062. 52
A E N A :
Sk 4 206, 218, 054. 33 508, 588, 451. 00
R4 FL A 79, 942, 188. 24 151, 116, 871. 74
RS kenan 286, 160, 242. 57 659, 705, 322. 74

% 13 71 34 W




9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

| SR # R A | 287, 662, 184. 39 | 669, 595, 385. 26 |
TE: il H 2015 4 12 A 31 H, Bgmraiie{a 1. 388 Jo, Sa i #ile 4l 206, 218, 054. 33 {7
7.2 FIER

St FAR AR 300 FREGIE G RS (LOF)
AR 20154 1 H 1 HE 20154 12 A 31 H

Bfr: KRt
N T AR
o H MvES | 2015481 5 1 HE2015| 201441 H1HE
#£12H31H 2014412 A 31 H
—. A 94, 205, 578. 00 223, 267, 158. 96
IIISE PN 217, 409. 04 281, 019. 86
Hrp fEFIEIRN 217, 383. 55 280, 559. 31
e ISYNON 25. 49 460. 55
PR RRIE SRRSO - -
SENIRE G R = U - -
HAhF 2N - -
28T AR (AR EL “-7 IHAD 257,590, 141. 16 28, 328, 184. 55
Horpe R 252, 653, 750. 17 17,598, 267. 75
e &l - -
s Bt 41, 272. 51 120, 811. 09
P77 L RFUE SR P 2 - -
Dikal Ey e &l - -
firtE TR - -
lireillvE 4,895, 118. 48 10, 609, 105. 71
3B (452K LA -164, 691, 714. 09 193, 963, 368. 91
“7 SHE)D
4. JAIRER (HARDL “-7 SR - -
)
5. HAB N (FRLL “-7 FIH 1,089, 741. 89 694, 585. 64
)
W —. $#H 9, 360, 826. 61 11, 774, 354. 30
1. EH SR 74821 3,247, 985. 77 4,367, 581. 67
2. FEEH 74822 649, 597. 13 873, 516. 35
3. BRSSP - -
4. oA 5,052, 609. 71 6, 097, 635. 28
5. FIESCH - -
Forpe S R 4 B 7 3 - -
6. HAth 3 H 410, 634. 00 435, 621. 00
= FEEH (SREHLL-” 84, 844, 751. 39 211, 492, 804. 66
SIEZ)D
e P AL 2 - -

% 14 71 334 T



9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

m\ ;‘%ﬂ:‘ufn‘ﬂ (#—%“ﬁu “_» _%

i)

84, 844, 751. 39

211, 492, 804. 66

7.3 FTEENR (E&EFE) BHER
SR PR 300 FEEGIE I % FE 4 (LOF)
AR 20154 1 H 1 HAE 20154 12 A 31 H

fr: NRMIT

i H

A3

201541 1 H&2015% 12 A 31 H

Sl &

R BRI

FrEERE AT

— I BB (G
EHFHED

508, 588, 451. 00

151, 116, 871. 74

659, 705, 322. 74

. AW EES A
M2 e AR BB OF
A D

84, 844, 751. 39

84, 844, 751. 39

= ARG B 5
PR R R AR B L
GFEIRA B “-7 531
5))

-302, 370, 396. 67

-156, 019, 434. 89

-458, 389, 831. 56

b 1R

521, 808, 589. 97

254, 110, 558. 46

775,919, 148. 43

2. FEL B A 3K

—-824, 178, 986. 64

-410, 129, 993. 35

-1, 234, 308, 979. 99

TNESTTE XYt
A NSRRI 2 3
SWHEED QPERD
L " S

i WK BB (3
EAFED

206, 218, 054. 33

79,942, 188. 24

286, 160, 242. 57

i H

L EAT AR
201441 H1 HZ 20144 12 31 H
SRS R BLFIHE CIEE - Gty

— I B (O
EAHED

844, 038, 231. 03

-123, 360, 359. 81

720,677, 871. 22

. KAz EES L
2 AR B8 OF
JRED

211, 492, 804. 66

211, 492, 804. 66

= AR S HHL S
7R R R B AR B
GFEIRADEL “=7 SR
F))

—-335, 449, 780. 03

62, 984, 426. 89

-272, 465, 353. 14

% 15 71 334




9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

Hr 1.§§ﬁzﬂam@%k 568, 487, 718. 10 -47, 585, 414. 98 520, 902, 303. 12

HE 48 Rl K -903, 937, 498. 13 110,569, 841. 87 |  -793, 367, 656. 26
I $%mﬁ GEIESS - - -
A N3 A 7= A 2

SAFEARE) (R E D
U\ “K_» Diﬁﬁ”)

T BRI B M s (5 508, 588, 451. 00 151, 116, 871. 74 659, 705, 322. 74
GIFE)

TR PRE I 55 IR AL 0 o
A 7.1 E 7.4 WSIRERR TR T ANREE

X ] feillc A
BEEEHANMTTA FESI TAEMRTA EIR G UN
7.4 IEME

741 BEEKRBR

WS4 R 300 FRECIEF R B HES: (LOF) (LURMIFR “AHe4” ), REH EIESR B E HE 5
e (LURfAfR “ P ENEM S ) AEMVFAT [2009]41 530 (T RAEMAE I 300 FEE0IES %3
4 (LOP) SREEMMLE) Mide, mEE i AMSRRE G M PR A R IRI (b N RILAIEE SR
PRI EE) A (AR IR 300 FRBIESF BT 34 (LOP) HE& &) ML ESEER L. KEEN
bR, FEEMR AR EH, IR ENGRE NSRBI
1,994, 133, 345. 09 Jo, LWHKE P REITES T GRRREE GO WUEIF B fRKiE R
Ky (2009) 25 061 S B R  T LASGIE. 2o ENE M 2 58, KSR IR 300 4R BOIE 7R 505t 5
% (LOF) FE&&F) T 2009 4 4 F 3 HIEAXAEM, HEE R4 R H 5408 A
1,994, 428, 997. 48 Hr3E 4, HAAWH &R BT & 295, 652. 39 &M ai. AI4E M4
BN NSRS EHARAR, HEEFE NP E TEBRATIROARAR.

ZURIINEF# A 5 Bt (LR AR “ ¥R AP 7 ) VRAIE E [2009] 55 32 53 d#i % A &, A< k<
394, 502, 086. 00 4340 T 2009 45 5 H 8 HIEIRZATHEMIAL 5. K LT3 5 RS Bt s
WL, BEEREFRE NnE I B8 R G LA L 504 HL IR T W G R A] LTy id

A (R N RILATENE S B A 43 Al (ISAEY IR 300 FREGIES RS (LOF) E4H
[y A RE, ARG TEA RIFRaI LR e THE, FEBH T 300 $88000 iy I
B AR B (R LLBIAMIE T B 55 7= 1 90% ), B4 ElaE 2IH H7E— 4= LU M BUR 5
HAMET S HEN 5%, WAh, NEIFHSEBE bR, AR DR TR 300
A B CEIRBATEIE RS ULREEER R R & vk &4 s e e T A

16 71 34 11

g




9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

AREEG RS LEECREE Y IR 300 FR B A 2 X 95% +HUAT RV AT 3O % X 5%
7.4.2 STHRER I G ) A

AR FE G I 25 H R FL R BGH T 2006 4 2 H 15 H & LUE AR AAG 1) (Alk 2 v-dE ) — S A
AE ) A TURAR 2 T HE I S ARG E (BLURAFR “ARMb 2 tHER 7 ) o Ao IR 2504 (1) CUEZR4%
PEHE G {E R XBRL BEACER 3 5 IR AIFAE LR 0 ) b B IE SRR B b W2 (BN AR
CrpEEE e ) WU ) GIEFR R FE S THR LSS 4R T (B IR 300 FEH0IE T 5 7R
4 (LOF) JE4GA R M EIER S o E S 2 s vr i 38 847 SE S5 A A e S il o
7.4.3 BBV 2T K FoAd A SRR 5E H 75 B

ARG 2015 FEM S5 LT G T HHEN I ER, FSk, selet st ARG 2015 4F 12
31 HEIM S5 IRGE L K 2015 4F B2 288 BRI S G i H RSB LS5 H R A5 B
744 AR EFHRANSTBERRES RN Sttt ESRE—FERREHE -

F U B

7.4.4.1 AR EHPFCRAN ST BER S &IE—PEEREH—H
7.4.4.2 TR HI UL

AR G AR TS IR b IR B A ek o (b BRSPS el b 2 (B A 5 AR N
KT 2015 4F 1 2= [ 2 WALl i A A AR (B AL BRAR VR ) AR fT R “ABALBEARE ™D, XT38 5 it
W A8 5y B R A L ) ] s WA R R (AR AR B AR UE 55 A e IR AN, SR8 = 5 B M LA 32
BER AN AR BE HEAT fh 18
745 ZHEEIER A

ISR R TR S EELE.
7.4.6 BLIR

R BOR ERXBLS SRR 20021128 5 (5% T IFHaIE S 4% 55 ik G A7 SRS i) Rt )t
Fa). WBL[2008]1 5 (ST AR AR B TOUEBORRER) . MHL[2012]85 5 (STt b
A AR LR ZE A NS BLBCRA S I @ s A ) R [2015]101 5 (R T B AR KRB AL
HIZE A NPT A BB A 5% 1r) R IE E) Ae HARAH R B AR S 55484, FZEBIBR AT -

(D) DRATEe T AGFEREA R T E BN, AMEPCEvfl. BeLpsE. i
HIZ A FAECE LA -

% 17 W 334 W



9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

(2) WEEEMIEZF TP RS ION, BIEKEBEE . BorMEMRON, BARKIBE . 27
PN, B3 BRSSO R HABISON - A AL T A A o

(3) A FEE AT H AT AU ISON ,  HRAT 557 B ALl AE o) 2 <5 SRR IRHARETARSS 20%
A ANFSEL. B 2013 48 1 H 1 Hig, XHEEEMA ETTA R R SRR, FrBiRE 1
ANHEA (& 1A ) B, FBR LR PG 28t N LR PS40 R BOURAE 1A AR 2 14 (F
L), % 50%TH NS OABUITA340: FEROVIBREE 1 4209, T 2015 48 9 J 8 H AT &I844 25%
TEARIANBLITAFEL, H 2015 4 9 H 8 Hid, FARMEB ANFEEL. . X FEEGHA ) LA =] RE
B, MRAER RIS . RO, 4288 EIRRUE TR, R R B ARAE R AT
AT HBCE 2D GRS 2T A% 50% TH N RLANR TG 4. b ik fr S 48 —i& ] 20% BT HES A
P f5Ri.

(4) FEESE R 0. 16O R BN EE L By EIAERL,  SKANSBERAMENREE S 5 ENTERL -

7.4.7 REKH KRR

SR SARERI KR

T e 4 4 B FR A ) EEHEN. EEWHEIH

o T ARAT IR G IR 2 ] (R LR | ST ST
)

(5 UEZ B AT BR A 7] (C“EE ISR ) REEHEANBAR eI

SE
BRI B A B o7 A B A A A | RS AR
(Furizon Capital SGR S.p.A.)

RYIT AL AR BB R AT IR A 7 BB PN HIBUR
Mg = GRIID ARRAF] HEEHARTAH
Lo ARt JAE 42 1) 5C 2 s Al T OROR 36 56 2R O R IR T e R A28 A

2. IR EIERE 5 BITE IE 8 5% 50 Bl Py 4% — M Ml 2T 5
7.4.8 B S K BT LLHARI KRBT AL 5
7.4.8.1 B REL AR B BT TR 5

7.4.8.1.1 REAL 5
LS. NRMIt

23] EAERETT LY TR

N2y -’y
KBTI o015 461 1 B% 20154 12 A 31 H| 20144617 1 F 20144612 431 H

%18 U1 34 T



9% 300 FEE(LOF)2015 £F4F B4 1 4 5L
o 2 A S A 5
AL 4 FRAZ A FRAS 4 AL A
bl el
EEIES 1,375, 848, 197. 52 42. 86% 3, 340, 988, 308. 40 85. 13%
7.4.8.1.2 fRHEAR 5
GAA. NRMoo
A 4 AT L A )
20154F 1 A1 HE 20154 12 A 31 H| 20145173 1HZE2014512H31H
KIKTT 2% Sl ke s A 5
R AE 4 AL B FRAZ 4 AL
bt 1] el
B 144, 573. 40 93. 10% 3, 593, 674. 45 99. 33%
7.4.8.1.3 FtZR R 5

TE: ARG AR T 0 S b o R T A 1A ARG ORI T 5 5 o R A TR IR 5

7.4.8.1.4 BLEAR 5

VE: AT S AR A S b R T S 18] R G BT 5 S B e R AEBUIE RS 5 o

7.4.8.1.5 PLSCAFREE T K &
SEEAL: NRMoT
A
2015FE1 A 1H £20154E12H31H
s o 2
SR o T U o EX T
14 BRI - - & BB LA
e 1, 240, 435. 19 43.19% 245, 001. 86 80. 03%
R T Bk B ]
20141 A 1H £2014F12H31H
s o
FRIT YT ER ] | BRLRRT
14 BRI " B G R LA
EEiES 3, 002, 908. 78 85. 47% 158, 339. 60 36. 90%
E: L HERTHE A
LWFUESRAE G TR G = S (52) AL &R X 1%~ (S2) BFH/-F () IFEREH
75 7 7K 24 1) B
RYNEFRAE 5 T IAZ G =S (52) AL &R X 1%~ % (S2) fFH/-F () FEREH

55 1 AR 24 1) B




9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

(A < P AR 5 — AR 23 4 7] BT WM SR AR IT L)
2+ ARG 5RWTT CHEFENLGE— e e THE I M 12T 1 GIEZRAC 5 # ool
W MR E, iR B E B A e I g 3R A wI AR SERIE 5T ARk 55 LA S FARRIE 78 S HF

7.4.8.2 KRBT TR
7.4.8.2.1 & BT
Bfr: ARt
ENE 4 B AT L A )
i 20154 1 H1IHE20154 12 | 201441 H 1 HE 2014 4£ 12 A 31
H31H H
R AR ) 3 4 N S At 3, 247, 985. 77 4,367, 581. 67
1) PR 2
Horp: S E NI 2 663, 254. 75 714, 495. 85
JAEF B

e (D) SOAEGE MR 8 A TR w) 108 BRI 220y 0. 75%, ZEHHE, #%H
S FAE R SR=RT— H ARG B EHE X0, 75% -+ MR AL

(2) s OFBRIEF RS REGHE R M EHAE), EEEHAREHENAHEEENRE
PRI L o i B, P DA R < B AU SO 28 P IS5 B 4 B v sl b AR AR R B A
B Y Bl NTE 4 B B vh 813

7.4.8.2.2 EEER
Bhr: NRMe
A 4 B AT L A )
=] 20154F 1 H 1 H&E 2015 4F 12 | 2014 4F 1 A 1 H% 2014 4 12 H 31
H 31 H H
R A 2 A B A 649, 597. 13 873, 516. 35
FEE 7

e SO EEESTEE AN E TR ARAT B G IR A B I B AE RN 0. 165%, BHIHR, 4% H 344
HITE =01 — H I &5 7218 X 0. 15%+ 4 FE K.

7.4.8.3 5REB T AT RAT R ENML T R 3% (& EIE) 3L 5

T ASTE AR ) b AR RE AT BB IR 5 R I T BEAT ERAT R R T 3 B i (G IRl E) 52 55
7.4.8.4 HRBRTTREALESHH LR

7.4.8.41 REFHNESEEANZHER R EREAESHIFRL

VE: 2015 M 2014 4, ABREESEHANREE .. FFEARS.

%20 71 334 U



9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

7.4.8.4.2 EWIRGESEEAZ SR HAR KRBT R BEAESHFIL
VE: ARG AR i IR S b AR B R R A A BN 2 A A DRI 5 VA 305 R A R
7.4.8.5 HIKRE RE HIRAT AR B S50 A A B IO

fr: NRDIT
S ZS | AR LY IR
2k 2006 1 H1HE2015% 12 A31H| 2041 A1 HE 20144 12 A 31 H
HRRB ELIEIISTION HARRB ELIEIISUON
o LR HRAT 19, 487, 791. 40 188, 821. 45 38, 960, 495. 01 236, 015. 37

7.4.8.6 ZEEEARBH NS 5RBTAHIESFHIHER

T ARG AR A K AR BT LB R R 2 5 R AR IE SR -

7.4.9 B R (2015 4F 12 A 31 H) AEEFHHREZRIES
7.4.9.1 FEIAWEH K /3 RIS T R EEA MRE 2 RIES

SRR AR

Oibw

7.4.9.1.1%ZRiFF2K50]. ffiZ

SR |ESR | RRED | R |GRIEAZ | AW | HIRAE | BE R AR P
ARG | A% | H | H R ks | RN | G50 R Esl | EEH
2015 4E (2016
Hibs ¥ éﬁ%ﬁ*
123001 12721118 100.00{  100. 00 300 30, 000. 00[30, 000. 00| -
Fefit H H =i

TE: BEAMRGIIAR, RIS EATRAT & B8 R mfiis S RS, 8T 7543 LA W

R B RN AL3E 52 BR B BE »
7.4.9.2 HIRFFH K E I EHERBZREE

SR ARt

IR
BB =L fe g )5 -1 LIPS WIRMEES]
S b a7 s | ERE W WNE ¢ X069 N N HiE
mo| K " piE R T i
AR HRHE
000002 2015512 A 21 H| 23.99 - - 208, 432 2,812, 824. 44)5, 000, 283. 68| -
A FEEAH
WA HR B
000876 ) 2015 4E8 H 17T H . 18.99 |20164E3 H 02 H 17.09 81, 858 1, 519, 228. 26|1, 554, 483. 42 -
2} FEEH
LIV HRR
600271 2015410 A 12 H . 71. 46 - - 20, 559 884, 096. 77|1, 469, 146. 14 -
i) A
600873 | Mgfesk 2015 42 12 A 17 H| EEE 9.14 - - 153, 441 1, 238, 503. 32[1, 402, 450. 74| -
o201 7 34 W




9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

) TE N
e
=
‘ E PN
300104 | SR [ 2015412 A 7 H L 60. 18 - - 21, 800 925, 628. 741, 311, 924. 00
7 4
R [ PN
600153 201546 A 29 H N 17. 31 - - 72,090 734, 181. 901, 247, 877. 90
7 FEEH
MVAE
601377 % 2015 4F 12 A 29 H| g 11.00 [2016 4201 A 07 H 9. 40 109, 469 1, 179, 082. 96|1, 204, 159. 00
o &AW
601018 | Tk | 201548 H4 H — 7.63 2016 £ 02 A 22 H 7.34 134, 872 653, 270. 72[1, 029, 073. 36
Je HL
. A
600649 " - 2015 4F 12 A 30 H| Wik 23.16 2016 401 A 07 H 20. 84 39, 323 558, 106. 44| 910, 720. 68
i3 "
=
R I &R
002465 s 20154 12 A 30 H i 16.69 [2016 402 A 04 H 15.02 45, 246 724, 412.60] 755, 155.74
a S/
TR A
002065 o 2015 4F 12 A 22 H - 25.10 - - 20, 998 451, 827. 61| 527, 049. 80
o4
== 52V = R
5 A%
600690 20154 10 H 19 H o i 9.92 (2016 402 H 01 H 8.93 51, 346 612, 880. 07 509, 352. 32
IR FREAH
YAt wAY
000712 " 20154 12 H 25 H - 29.12 2016 4201 H 04 H 28. 00 11, 800 364, 073. 71| 343,616.00
s/l
. EE
600783 o 2015 4F 12 A 31 H| Wik 39.07 |2016 4F 01 H 04 H 37. 60 7,908 265, 160. 42| 308, 965. 56
& A
=
i [ PN
600578 N 20154 11 A5 H N ” 6.07 (2016402 H 24 H 5.49 22,900 137, 749. 56| 139, 003. 00
al PR
7.4.9.3 $R MG IE BT 5 HVE NI KRS
7.4.9.3.1 R1T R TR 35 1E B W
BEAWE IR, AFEESBAH NFERITRIT 6 EREAE 5 R E 2 H B UES SRR B .
7.4.9.3.2 32 5 Fr i 3535 1E [5]

BEARR IR, AT EBA NELL 5 Frilii 5155 1L I EE 5 1 B =2 HY [BEIE TR 3R B

22 7

P

34 W




9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

§8 BTEAGME

8.1 HiREEHEHERBM
S ARt
IS ST PR
=) T 2
F5 i H G0 Al )
1| BaE#e 262, 949, 433. 32 91. 41
Hrp, g 262, 949, 433. 32 91. 41
2 | [ B 30, 000. 00 0.01
Hr: fiids 30, 000. 00 0.01
BrE S FRIESR - -
3 | A& lEk - -
4 L RIATAE MR R - -
5 | EANRELHTE ™ _ _
EEP ST Wi G B 0 ) SN IR B 4 i 7% - -
ITAE S F & & 61 19, 487, 791. 40 6. 77
ﬁtﬁl xR 5,194, 959. 67 1.81
anh 287, 662, 184. 39 100. 00
8.2 HIR#IT R R =R T AES
8.2.1 HIAREBHEEEZTW I RIBAREREALHS
Ges, NRMit
. _ 7 3 4 B HE
it NESA IN 4 A
1R A7) N U E Wl (%)
A S RS B, vk 236, 068. 56 0. 08
B KAk 8, 830, 643. 78 3.09
c |l 85, 735, 582. 99 29.96
e R
D BT BIT RBOKEFA 10, 563, 272. 54 3.69
A4
oS 9,921, 470. 41 3. 47
FHEAERIEE 6, 283, 242. 68 2.20
G Wiz g AR EL 12, 265, 848. 36 4.29
Ho[EmE AL - -
= HALd . % = BHiAR
' 5 AR RS B EAR RS 15, 508, 844. 79 = 4o
A
] | 86, 387, 238. 80 30. 19
a4 15, 690, 951. 32 5.48

%23 71 34 W




9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

L [FHSEFITRE 55 MR g5l 2, 680, 450. 46 0.94
M RREERFREAR AR S - -
N | KR BREEFN A L EL 2,013, 809. 78 0. 70
0 | JERRS . BEAHAR RS - -
p HE - _
Q TPAFI 2 TAE 328, 968. 86 0.11
R AL ARE AR IR 4,747, 831. 80 1. 66
S o 1, 498, 452. 24 0. 52

it 262, 692, 677. 37 91.80

8.2.2 MIRBRBBH AT REF N B EREAS

GHEAL: NRTT

(]

&S|

2 fethE

R B E
Eedil (%)

VSN NN NN

Tl

il

3. Hr. RO E PR
Rl

I

R Z A

ALl IsH . R EAEREOLY

ER LY e4

F AR BRSSO RS
N4

256, 755. 95

SRl

Bl

LGRS 55 A 55 Mk

RHART FEANMEANR 551k

IKA S ISR LB LY

JE RS« BB A R 55

uE

DAL TAE

-~ |©& |/TT | |= |=

& AN 4

b

p=1
p

p=il




9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

256, 755.9

5 0.09

8.3 MR A AMME & F = 1HE HAI R/ R B B B R B 4
8.3.1 MIRIGHBHE A RYHME 2 S T 1HE L BIR /N B AT +42 B S8U

SRRAL: AR

. i
B | mmam | mEan | %E gD AR fﬁm’ o
1 601318 P22 284, 674 10, 248, 264. 00 3. 58
2 600016 RAEARAT 776, 562 7,486, 057. 68 2. 62
3 601166 MV ERAT 350, 452 5,982, 215. 64 2.09
4 000002 JoOEA 208, 432 5,000, 283. 68 1.75
5 600036 AR HRAT 271,132 4,877, 664. 68 1. 70
6 600000 TR AT 245, 202 4,479, 840. 54 1. 57
7 600030 S UESF 206, 901 4,003, 534. 35 1. 40
8 601328 LIBERAT 618, 851 3, 985, 400. 44 1.39
9 600837 B IES 212,712 3, 365, 103. 84 1.18
10 601288 LNV ERAT 1,004, 443 3, 244, 350. 89 1.13

T BEREN TR AR SR TR IE B, MRS TR S EHAA R A 7 M
uh http://www. phfund. com HJ4E R &5 1E .
8.3.2 BARRB F & A e 5 B EF 5= 3E LB K /NVHE P B BT 146 IR =R B 4H

SHA: NRMoT

b HE TP I
= nE;I\T > n.?;x\T ;—< =N ( )'L) J\ [N
T | AR it &2 HE (K Ny IR IR EH
1 000839 s [ % 12,617 256, 755. 95 0.09

T B B AR AR T R R 0 A AR BT A SR A A

8.4 MEWNBERBRHEHMEKRZES)
8.4.1 B ENESHE H HAHI1ZEE & B =1 H 2% AT 20 42 F A ZX B 40

SR AT

i HHAT 3 4 0 P 1
= 2 (R fil 5 242 B HA B 3L i
Fe5 | REARL it KA B SENEH G HA (%)
1 600030 S IE S 32, 205, 188. 88 4. 88
2 000001 P ARAT 28, 245, 773. 50 4. 28

%25 71 34 U




9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

3 601318 Hh [ 22 26, 268, 338. 98 3.98
4 600015 AT 23, 857, 729. 32 3.62
5 002500 L P IE S 22, 565, 123. 45 3. 42
6 002241 WORFE 22, 143, 228. 49 3.36
7 600588 FAR M4 20, 432, 344. 30 3.10
8 600016 AT 19, 393, 845. 51 2.94
9 600048 PR Hh = 19, 035, 753. 20 2. 89
10 000686 RAGUES: 18, 190, 754. 32 2.76
11 600036 FARERAT 16, 716, 381. 40 2.53
12 601009 B L ARAT 16, 406, 131. 07 2. 49
13 601555 KRR 16,017, 621. 69 2.43
14 600690 H By R 15, 993, 527. 06 2. 42
15 601166 Ml ERAT 15, 791, 359. 56 2.39
16 601601 HH [E R PR 15, 669, 423. 60 2.38
17 000002 FFla 15, 352, 732. 65 2.33
18 002142 TWARAT 15, 261, 310. 97 2.31
19 601766 Hh [ 14, 209, 054. 01 2.15
20 600000 TR AT 13, 629, 113. 09 2. 07
21 000425 TR LA 13, 352, 201. 94 2. 02

T RANEHUL RN G A (RAZ AN R DRSS ) 151, AHIEM R 5 B
8.4.2 Ri+3E HEHE HIPHIE & B 1#{E 2%BRAT 20 & KR4
AL NRMT

AR 4 T
e | mEAE | mEak BBt S s étﬁ;ﬁ;? &
1 601318 Hh [P 22 42, 650, 278. 26 6. 47
2 600030 H S IES 40, 792, 337. 41 6. 18
3 000001 P2 HUT 33, 694, 762. 48 5.11
4 600016 RARAT 32, 569, 234. 15 4. 94
5 600036 FARRAT 31, 562, 265. 56 4.78
6 600015 AT 28, 114, 025. 03 4.26
7 601166 POl AT 23, 536, 441. 01 3.57
8 000002 Ji FEA 23, 409, 672. 07 3.55
9 002500 L PEAIESR 23, 242, 710. 16 3.52
10 600000 THREAT 23, 150, 600. 08 3.51
11 600048 PRF Hh = 23, 095, 769. 88 3. 50
12 600588 FH R M 4% 22,977, 224. 25 3.48

#
>
=
=
w
B
=




9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

13 002241 WORFE 22,109, 178. 15 3.35
14 601601 Hh R PR 19, 730, 062. 00 2.99
15 601009 A S ERAT 19, 439, 931. 62 2.95
16 601766 Hh [ 18,931, 159. 76 2.87
17 600690 H HigIR 18, 529, 554. 67 2.81
18 601555 KRR 18, 129, 435. 25 2.75
19 600837 M IEIES 16, 883, 592. 36 2.56
20 601390 o b gk 15, 565, 072. 00 2.36
21 600109 4 E 7 15, 367, 867. 72 2.33
22 002142 TUWHRAT 15, 350, 240. 52 2.33
23 000686 HRAGIES: 14, 910, 728. 21 2.26
24 601328 SCIEERAT 14, 359, 186. 44 2.18
25 600519 ZOAERE) 14, 004, 588. 40 2.12
26 000651 VAL 13, 956, 680. 55 2.12
27 601336 e R 13, 905, 022. 98 2.11
28 000425 R TH LI 13, 795, 281. 12 2. 09
29 000338 U8 7 13, 645, 925. 40 2.07
30 600887 BRI 13, 567, 246. 94 2.06
31 000783 KATIESS 13, 196, 426. 09 2. 00
e SEHSEELSE A S H (A B R A B &) 111, AFIEM KA 5 A .
8.4.3 L% B M BAS S 20 e 32 H IR R T BO N B
. NRMJT

FNBEEEA (RS &

S¥l

1, 398, 190, 772. 33

T BN (BRED) &

P

SN

GIK | B

1,847, 341, 781. 44

T RANBER A
KT FH o

8.5 MR GI MM RN FFHRRAS

S IR ZR N SRS A . (RS BN SR LA K ) 381, AN REA

177 i il

&
s

A NERTTT
A LB (%)

[ X i 5%

1
2 AT
3 SR

b BUE

Ve SRl

ki

Al R R 5

2 B

~N| oo

B QEE )

30, 000. 00

0.01

27 W




9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

EIR 23N - -

HAth - N

10 | &t 30, 000. 00 0.01
8.6 FARIZ A MME 5 & B F= 13 {E LI KN BT LA R $e % B 40

SREAL NRTIT

S
e | mmRE | gEen | MR GO AR %ﬁjﬁg/j fﬁ
1 123001 WEARFE A5 300 30, 000. 00 0.01

TE: LRGN A S AR S IR e higr .

8.7 MR A MME 5 & T 1B BB /NER P BRI RT 148 B SCRAE SR LR
T ARHE ARG ARSI 5™ SRR
8.8 W E MR A M E HHE ST HE AR/ HF IR I R SRR Y4

o ARG WIRARFFA SR

8.9 AR A FMME o5 & B 15E HLBI K/ R P B BT LA BUES R 4

T ABESAR G ARITFEBOLE.

8.10 5 BAR A Ze &35 %t i B B B3 5 16 100 1 B
8.10.1 R EHIR A F LSBT I MR $5 B B30 & F0 47 25 FA 40

T AT HREE A R BB R A 5 IR I B 4 5%
8.10.2 A KL B B 1 B B R BUR

AHE 4y Bt

RV i T R 5 M A 39 B

BBt

8.11 ME MR A EEH T E AR Z B A
8.11.1 A H R M B B R BUSR

VN SR

R B u  T oR 5 I B 2

8.11.2 1R & WK A Z & BB 10 E A 5 Kp A0 52 2 BA 40

TE: AL GG R 5 5E SE  pe R B  TR ( B 45T

8.11.3 AU H 5 I B8 B B VA

AHE ek &

% 28 T 3t

R  u F  oR e O B 2




9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

8.12 R A AWM EME
8.12.1

AFEEH BT 2 — B BRI B IR AR (BURERR “ARAR 7 8 “AR") T
2015 4F 11 A 26 HUREIH EIESR B EHZE R e (DU “HEIERS” ) CRE@EA ) (7§
E AR E S 163122 5. KA AWEE R GIEFHA AR BEEEAE)) MHIHE, i (e
NRSEFERESEY A e, A EIE S 2 e XA 7 37 LR .

AN F K AT A ERE R 2 0 A TR, R A i IR A R B AT 5 B8R L5, HAl
AF L EBILIER

CP EREZR R  C EHE SRR  GIEZRI O AN _EHHIESR 22 55 Bk Chttp: //www. sse. com. cn)
A TR AR B AR S Wk, &) R AR B4 J2 35 DA b IR K I sl 1) 365 B R A7 (1) A 5 N T
LIS TN S E BN L X G ANPE Y = E g N o

EREIE T AR A BR A ®) (BLR AR “ARE” 8 “Aw” ) T 2015 4 8 A 24 H | [EiE
FINBEEHMERS (LURERR “PEIERS” ) CGHEEMP) FHERES [2015011] 5).
AT HAREIEFE . TR GBS N, R (R ANRIEMERESRE)Y A X
g, IR 2 e 0 A R T LR R A

AN, ARA i A EREY S0 A AR, [R5 6 R ZOR B ATE B
#& 5, BHEI AR EHNIER .

CP EREZR RO B HIE SRR  GIEZRI O AN _EIIES3 22 25 Bk Chttp: //www. sse. com. cn)
R TR AR B GAR, A7 RATIE B3 UL FR R TS B8O A5 oiE, #OE RIRHE
TERVERE T, R B

MZBER R B RFRE PR . ARG Te O &, PR ERAR TR E, P BR R R
ZEXPIZAETF BB 8 T R HUR D B BCEHHTRCE, P e a8t SrE  ME, ZIEFRIIR
B ELPAT A AR B BB TR SRR, A AR EE RN 24w 1 P RO RLE

HEBRMIRT+RAETE 2 — K PG IESR I RAT BRI B A R A R £E 2015 4 11 7 26
H, FAE ISR A PR A (BUTR AR “ A7 8 “Anm]” ) i) FRESR B & i1 2 (U
TR P EIER ST ) WAEEM T (ALY 163121 5D, KiK. HA G
J GIEZR A FIMUE B G MME,  EEN & JEXS A F #EAT LS A

ON R AT G & v RN 2 RO DGR B A, RIS A 2 A SC e JR AT 15 B Bk 55 .

Hill, AFRZEFIIER . AAF kARG E AR RS e, ) KSR E IR, *
B

MZBER BRI W . ARG TR SO &, P RERAR RO TR AL, I ERER R
ZEXPIZAESF BB 8 T IR HUR > B BCEHHTIRCE, P e a8t SrE BME, ZIEFRRIR
B ELPAT A AR B BB TR SRR, A B EE RN 24 w) 1 P RO RLE

AT G AT+ A ARSI EIE SR A B AT B AT SL SR A . B RT
G AT — A Z B ATFETT. AT IESR

#
S
=
=
w
B
=



9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

8.12.2
ARSI AR A AT A IR AT 2R 5 R E (1 4 e R
8.12.3 R H At Z I BE 7™ #d

fr: NRMIT

hur/
dn

K

B

A7 H PRIE SR

89, 269. 42

JESCIE S5 7 Sk

2SR

PSS

3,209. 16

YR AR

5,102, 481. 09

Fo SR

TR

HoAt

OO |IN|oO|g|~|W|IN|F

it

5,194, 959. 67

8.12.4 BIRFFH KIAL T B K o] #5155 BA 4
TE: AT AR WA RS A AT 5 B Al #5155 -

8.12.5 HAR B R AP AE TR IE S PR 1B O 1 Ui
8.12.5.1 HIRIGH B K AT+ L MR P HFERBZ R B A

SREAL: AT

Foe | memem| mEas |masmmsmAnnE] e | e e s
- - HE B (%)
1 000002 | Ji #®lA 5, 000, 283. 68 1.75 ORI

8.12.5.2 BIARBUR BB 1y 74 B R AR GUE 2 FRE LA i A
Vi AHE G AR AR A 8 0 144 IS o AN A7 R R S PR

8.12.6 A AR H BHERIFHAM S FHARH

A PO & TN R, B LAl sh e o B M & T30 8] 7] BeAF A2 R %2

§9 ZEMTHFEAGR
9.1 IRESWIFFHE AP BEFFA NEH

G
(S
=
=
w
B
=

WAL




9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

ISP 1]
AP | PR HURBLEE % TABTHE
(F) FEE A A g
S YA o = U\ AT o
K Wit ) e L Bl
12, 534 16, 452. 69 10, 369, 667. 58 5. 03% 195, 848, 386.75 | 94.97%
9.2 iRk EHESITEZFEAN
N T R
F F A F HA I () & imh’
1 TR R G B RA A 869, 380. 00 9. 95%
2 N T EE R A R A ] 345, 500. 00 3. 96%
3 I 305, 039. 00 3. 49%
4 FEHE 300, 000. 00 3. 44%
5 AT T 211, 799. 00 2. 43%
6 B 200, 006. 00 2. 29%
7 2R 198, 013. 00 2. 27%
8 M (&) %4 190, 200. 00 2.18%
9 253 159, 281. 00 1. 82%
10 R 147, 290. 00 1. 69%
E: FFE NN ERE N
9.3 HiRELSBFE AWMV N RFEAEEHIFR
TiH A MR D) 5 JE G R 4 L 45
HEEHNFTA ML 7 29, 696. 12 0. 0144%
A A4

P BEARENIA, AR SEEANAG B 56 AR AR, Rl 2
LS B B B B R
9.4 FIRESEHA KM B 155 AT AEE S0 3 B X E 0

E: RARF@PEHNG . RIS N LAR G (R S S B S WA R TR A
A

§ 10 FFRE SRR

B

1,994, 428, 997. 48
HEeEREAH (2000 F 4 A3 B) EEHEag

A BA A3 S0 AR A 508, 588, 451. 00
A A HH 3 4 s FR 4y 521, 808, 589. 97
el A 45 3 4 T [a] 3 824, 178, 986. 64




9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

A IR AR ARSI (B> DA 3H 5D -

ASH A A AR 3 4 1 R A 206, 218, 054. 33
VE: RS EE R B BN W B A0S e A A

§11 EXFEHER

11.1 BEE&EMTFRFE A KSR
R A W A A U A K 2

11.2 E&HHEAN, ESHEANENESTERITHERAERES)

2% 30 P A O K N ARl

WA, G B H OB, FFA R EIEAR M S B R R AR [2015]217 53¢
Wete, ARIIME R KA S B IR AR B, (EBRIE 2015 42 2 H 6 Hk.

kN, SAFEF LA RRL, [ 201549 7 19 il FIREEIFB LI A F &l

&,

WA A, AR E RS SIS A NBRM R e SR 2 B, A AR EHSH W,
WA H TR S, R A TR T2 5 B SHMIEAET 2015 4F
10 7 17 HIE&E AT,

WEAN, @anEHRSFIGEDT, H 2015 4 10 A 17 Hilg, FEEAEZEEREA R
B3,
IR C A SR 1) EIE S M R 0L SOARYINE RS B ARl 4 SR 1 vk

I = ane k| 47 P

W AN SHTE N LTRSS TERANFLS): L.

11.3 BRESEEAN. EE&M™. B&FHEWFHIFL

Hol

AT Bt i mlis s B RS I AR NN, AN S

e L5 M U1 365

11.4 EERF RIEHEER

AR S AR A S e BB RS R AL

%032 71 34 W



9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

11.5 AR SHTH IR STHMEZAEL
i A R S A S G H T UM S T AN BN SA 45 W ARk R & T 55
E%(%%%ﬁ%%>$ﬁ%%5&m&mﬁ,ﬁ%ﬁmwaﬁﬁﬁﬁ%%%%ﬁ$@%7ﬁo

11.6 BEA. TEAKABREEENRZBEERLTEENR
KRS, HAERE AN SR LS BUK R SR R A BRI R ST T
eV

11.7 2 AHEF AR5 BITHHE R FRL
11.7.1 &M RIS A R 5 Budt T BRE R R K& SAHENR
e NRmoo

& EEAE 5 N SCAT ISR T AR 4
" L5 It m7 Y R 5 w o
FEAR |, o SN NN A | R
s JRAZ A | BRI H ik o
S e
il

[liNEapfiie:d 1|1, 530, 611, 174. 68 47. 68% 1, 360, 243. 18 47. 36% -
EFiES 21, 375, 848, 197. 52 42. 86% 1, 240, 435. 19 43. 19% -
MAVIES 1| 269,107, 764. 54 8. 38% 240, 119. 38 8. 36%| IR 5 BRHT

4
HEIES 1|  34,603,335. 11 1. 08% 31, 534. 20 1. 10%|ASF5 45 1A 36T

I

TE: 25 Tk bR ERIRE

1 FEE A ST AR GRS KL IR L E N, A 5 el T A
Dy HTC, EFEIIARIER -

(1) SEHHEE, FEERE, EMERAADST 3T ART;

(2) WSRO RGF, 5T 5548 b s 24 Rl S B IR DU E 5

(3) @EAT MG, Tl — AR AR E AT J91 52 21 v [ IE 2 b4 5

(4) WEFEBIRE. i, H&@erAEnIRE, JFReni it e lF R R R 2R,

(5) AR Iz FIrf Mm. 2l inacih, 225 BOirt & ARBA S ST IESR A2 5 I 76 22
I BE AL G PR A AT A5 B R 55;

(6) WHFTsR fiham, AR E R FINUGAIEL TTRIWTFEN 0L, RE AN ARk e S i o 2 1) B ik
%o
2. L5 HITIRE

P FIRE b briE, R & AR ROIETR A m VR AL A 5 SIC IR R o B R B e 30
XTI UL TR A A IR G AT SR A vP L, VPR RIS RO AR . Bl Rk &R
B TR 55 LB MM B A E DL, R PP LE S5 R 2 52 5 e B K BARTE L. B w72 LR
T2FIEFFLENM W SR 28RO BEFOUKT IR, 2R AS 5 el oL AL
VLI

% 33 W 34 W




9% 300 FEE(LOF)2015 £F4F B4 1 4 5L

11.7.2 ZEMHIES A R 5 Boud AT FMRIESF SR I E O

AL AR

RFEAL 5 577 B ZE 5 BUEAZ 5
KT TR =t e I;:E};,;J b 4 HBGIE
AT 4 A BB | s em | AL SR | A A
g5 Rl L pi
i EL 1
PUEIES: 10, 720. 00 6. 90% - | |
ESFERNIESS 144, 573. 40 93. 10% - _ |
MlbiiE S - - - _ |
AT IE S - - - _ |
TG A Jk 45 PR PR A 7]
2016 4 3 A 30 H
34 71 334 T




	重要提示
	基金简介
	基金基本情况
	基金产品说明
	基金管理人和基金托管人
	信息披露方式

	主要财务指标、基金净值表现及利润分配情况
	主要会计数据和财务指标
	基金净值表现
	过去三年基金的利润分配情况

	管理人报告
	基金管理人及基金经理情况
	管理人对报告期内本基金运作遵规守信情况的说明
	管理人对报告期内公平交易情况的专项说明
	管理人对报告期内基金的投资策略和业绩表现的说明
	管理人对宏观经济、证券市场及行业走势的简要展望
	管理人对报告期内基金估值程序等事项的说明
	管理人对报告期内基金利润分配情况的说明
	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

	托管人报告
	报告期内本基金托管人遵规守信情况声明
	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
	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

	审计报告
	普华永道中天会计师事务所（特殊普通合伙）注册会计师对本基金出具了“标准无保留意见”的审计报告。投资者可通过年度报告正文查看审计报告全文。

	年度财务报表
	资产负债表
	利润表
	所有者权益（基金净值）变动表
	报表附注

	投资组合报告
	期末基金资产组合情况
	期末按行业分类的股票投资组合
	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
	报告期内股票投资组合的重大变动
	期末按债券品种分类的债券投资组合
	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
	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
	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

	基金份额持有人信息
	期末基金份额持有人户数及持有人结构
	期末上市基金前十名持有人
	期末基金管理人的从业人员持有本基金的情况
	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

	开放式基金份额变动
	重大事件揭示
	基金份额持有人大会决议
	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
	涉及基金管理人、基金财产、基金托管业务的诉讼
	基金投资策略的改变
	为基金进行审计的会计师事务所情况
	管理人、托管人及其高级管理人员受稽查或处罚等情况
	基金租用证券公司交易单元的有关情况


