SR E R 53 2 2016 F55 1 FERE

Mg e E R TR B RIE S R & 2016

F5

512

=FER

2016 ¥ 3 A 31 H

EeEHEN: BEESEHEFGRAF
EEHEN: PEERBITROARAA
2016 4£ 4 H 20 H

wEEH A -

1o 12 1w



SR E R 53 2 2016 F55 1 FERE

§1 EERR

R PN S N S ORE AR & TR B R R C B R S R R B s
FEXTHL YA S R R S B AR R AN ) B ST

FEFEE NP EE AT IR A IR A A IRIE A S & RS, F 2016 24 H 156 HER T A
R P EI S ARRR . FERIAR R A GG ENE, REEENEAFEERICE. =R
R B BRI .

FEGAE TR LSS H L iR 5T A0 JE N B AN IS PR U, (HANRAERE & — e A

F B HRAEM SUF AR FARMKE I . B0A WS, 558 AT BT R ST S A 40 B i3 A
2N EE SR

At il 55 BERER Z I

AAREWE 2016 £ 1 H 1 Hg® 3 7 31 Hik.

§ 2 B Rt

L& TR FR S 4 1] 977 73 2

Yy N TR [543 %

e AL 160630

2 oy AR 160630

Y (Y L TF iR
FEE AN 2014 4£ 11 A 13 H

WEWIARIE M BUEET | 16, 159, 242, 410. 74 {7

B IRERPRITEAL, IBSREREA W B BEAERER IR Z /MU, 1945 H

7 H b5 e v b i
BEHE P BRI B BEIE I AE 0. 35% AN, FFEREARZE S 4% LA

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
Mgy, BRI S SRR IR O 3 BOR AN VEAS 2, B AR R R T 2ok
AR AERER bR TR A, S B B AT DU A & B AT
G HASEAR R, JRPERERER 2 .

AR 4 7 4 A 1 B 0 BB R 5 RS 5 L Bk 22 [ f) H
P R Al 12 AR 0. 35%, SFEREFRZEANKAL 4% WIA4R Ed
J U i B Al R 2 BB (e 20 P AR R 25l I RV, S
<o BN SR S P It G e R L ERBERR R E— K

BB s

20 12 1w



SR E R 53 2 2016 F55 1 FERE

ff. R ARG H
TR, T ERER
pRfR ORI, B
PR AR L AR
FREP AR 2~ = AR
ALLRR) DRSS AL 228 R AL o

XA AT AL o

b g b A I FHAIE [ 77 F8 2005 2R X 95 % + R M ARAT TS IR BRI R (BiE) X5%
ARG )R TSNS, KUK S m TR A B S, it
S 2 FRBEGHRMWIIES, NUEFRTE IS R m R 35w T
WeaR B Al RIS AR GO TRECRE S, BT IREAR IR ER L, A
A S5 hr BT E UL R AR I8 B AR I 2w AR LA XS WAL 2 R AIE o
REEEHA I I 4 TR AT PR A )
EEIEEAN rh ] g R AR AT A A PR A F
B I TR S 4 1] 77 73 2% B4 E B A iS4 E B7 B
& Y N TRTFR 1B 7 2 =B A (=B B
@AY IEEE 5 AR | 160630 150205 150206
TESSEEREA | 12,337, 640, 452. 74 1,910, 800, 979. 00
S o 1, 910, 800, 979. 00 {7 "
AFE 4R T I A
&, HAUHE AR S5
W as TR A R
&, i AEE Sk
‘ P
gg§i¢ﬁg§# WS E BT Ay aEs | MS4EE T B A&
& o A A 1 RS A @:ﬁ%ﬁ%W§% fefe R man, HA | B R al, A
A RHE o RS HLTAU aa AH | A v XSS L 7 A

st AR R RO RFAE

E: AEESAEZ G AT RGUFHEIR R FHAME BTG, EWa 5 FH MisfEr 2k & 0w

ARSI B A

« Izji B” .

§ 3 EEMFEIFMESHERI

3.1 EEM &R

Hfr: NRIIT

FE SRR

HAER ( 20064E1 H1H — 2016 4E3 A 31 H )

1. A2 sl s

—-454, 430, 129. 33

2. A HTFE

-2, 090, 721, 861. 34

3. MR- ) 3 4 3 A BAF 71 -0. 1443
4. IR R G T =13 E 12, 446, 929, 040. 64
5. MR I & B 0.770

e LA C LI R T AR RN BBt

HAN (A& A RUHMEARZRS D 1

BRAR S S AL E HRA, AR A C eI ieas in b A 2 se i AR sl at
2. ik 3k S SHEAR A EAE R NN 5 B G A IR, Th AR e el s AT 2R T

%3 W 12 ;W




SR E R 53 2 2016 F55 1 FERE

FoIceT.

3.2 ZE&BERN
3.2.1 AR EPESHBUHER KR R EE RS B F T R

o | PR | o | weies | CTEREL
g @ HEe | dlaxe |0

TE=1NH -16. 49% 3.77% -16. 41% 3.52% | —0.08% 0. 25%

TE: M2 bl B =k [ 4 Kol a9 5%+ T ML AR ATV IAF KA R (B =) *5%

3.2.2 HES A FEMDRES B R THFEM K RARZ K HE RS AR
A LB

I S MR T TR R 1 i) 300 o 8 bl A M M o i 0 1) By S 350 LR B

I 3 e e

111.92% i i : ‘ﬁ ....... e fomnennd ....... ....... ....... ....... ....... ....... ....... ....... L
i i i i i i ok Il i i i i i i i i i i i

679350 | N
R T .

69 95% SN SO SRR SN N S 11 1 5 N S

TR CIoL | UUUUUN UM SUUUU SOV SOUOS JUUOUO O | JOU OO U IS O o o 3
I Y R TR

worsfl o AL NN f% . ______ ______

PO 7 B L[y T W
NEREN 4R BN M

13.99% : M e N N R | I NERSS S | S S I I I

0.00% L H H i i i : ! ; AN A I I [ R o

-13.99% {}------ I | I { IS WSS VU DUV, SRV MV SN NN . N S LI I LI ....... | . Fenene L

2018-02-08 |}
2016.03-02
2016-03-27 { p-oiomeees

20454248 { bt
2018-01-12 -~

2015-10-08 - -4----o-
2015-91-23 [

20141113

201412-08 4 F--------
2045-01-02 4 -4 mme e e -
2015-01-27 { b=
2015-02-29 4 b e g
20150318 4 bt
FOEDAAD | et
DOVELOE-DOT  fetemmmmme b
S [ 8= X o1 | SO
2015-08-26 {14
015-07-21 bt
Fon | [ 41- T [0 | O SO
2015-09-09 4 p---------

2
2

— e o TR DI e —— ol R L R SR
E 1. ARSE AT 20144 11 H 13 H,
2. BMEBOCHILE R, AILEIH BTG L] Ok 2L 4 A 15 A e 125 L

]

i
e



SR E R 53 2 2016 F55 1 FERE

§4 BEARE
4.1 BEE4HE (REESLH/PAH) f{

w4

HR S5

ARG M S 2B

AEERH

B AE H

ESF Ak R
B

!

AR

2014 4F 11
H13Hd

oo, HEERE, &5
2R, 9 FEUEFE ML
MATER T H B UE S B A
PR F], FEAT US4 3R T
iy A 73 Al 2009 4F 10
H o B e X 4 A IR
ANF, PR BRI &
P& EA T AT
FLIL, Jefa W E R Bt
PSS iR B
WA T AR, 2014 4£ 5 A
AR MG HAE B R 4 5
G4, 2014 4 5 AT
TS 40 7 DR I 23 9 s 4
S4F, 2014 4E 11 Ak
AT WG A [ B 7 20 0k 4 K 4
23,2015 4F 4 H AN
Wy RIE ‘R EAH,
2015 4 5 HEHAEMEAeiE
KR eRE%H, 2015
A6 H AT M AR 53 2]
REI AW, fokdet A
HEE O T« AR HA
WAR GRS 2R RE
ABE .

W L ARBUH AT AR H i & m A kg e IR AN A 2 H 5 AR ALk G J 2 BRI,
ERH R SRR H
2. UEZF AL SCEMAT I 2 5T ML 53 BEA% 8 B IR A SR LRE
4.2 BEANRE A FEEE/E-MTE 150K

AN, ARESEHNREST GEFFHREEER) SREEM. hEIER 2 KA R E
PAREEEERINAE, REWETE . SRR ST S BEAS VR G 5™, 8 /™A% 12 ) U )
Hab b, ANRES MR NBOREAN m . AREHIN, ARSBIESH, AMAEEREEEH
AN 3 e A AR AR 2 K479




SR E R 53 2 2016 F55 1 FERE

4.3 A PR GETULH
4.3.1 AP35l B I BAT B
AN, AESEHNEPIT AL S HE, WRANFAREHGENR. ZH. Hi%E
FIRTRB A PR
4.3.2 REX BT AT TN
I, AT G AR R A IV I EN B 0 7 3 A R ) S W R S AT N e ARk I AR K
ARG EHRNEHP A RRAES 55 AT 5 7 H SR 28 5 AS > Y BIL AL by &k
TZAUE 7 24 H A& 5% E I -
4.4 WEH N E SR B REABIES
AN, FEGE A IR R & 6 R & UK, R e B T VR AT 1R T 3
W), TATIE KA T 2R, 2T AT I AR AR R A [l s, R PR IR R 7EH P
R, AR I A B 4 BT R R B N 0. 02%.

4.5 | EH N EE KSR

WG IR, S AUFE N 0. 77, RIHEE 1. 2610 ARG HIEE S HUE I K -16. 49%.
4.6 |EYNEETRFHABRE ST EE RN

To

§5 REHAEGWE

5.1 I_REMAREZESH-AHESHMR

e i H &/ (o) b B4 BB R ()
1| B 11,808, 677, 181. 72 92. 30
Hrp IS 11,808, 677, 181. 72 92. 30
Bt - -
] 72 AL 2 5 - -
Hpe fiig7 - -
B SRR SR - -
i e BT - -
S RATA R - -
SENIR G G Rl ot 7 - -
Forpre W R B SRR B
A
T | BTG E A & AT 845, 276, 821. 19 6. 61
#6012 W

o~
2l




SR E R 53 2 2016 F55 1 FERE

HAth %55~ 140, 224, 443. 22 1.10
&t 12, 794, 178, 446. 13 100. 00

5.2 MEMIRBET W RO ERFTAS
5.2. 1 EBRBEBRZET L ROBERRAS

A5 1725 ARME o i 3 4 W P Y E L B (%)
T I 3 NN 4 -
B | KAk - -
C | fli&k 11, 561, 474, 888. 29 92. 89
b M0 0 R SOKA = - -
BER.
E | @yl - -
Foo| bkl 246, 578, 995. 92 1.98
G | ZiBisH . SaEAHEENLY - -
Ho | fEm gDl - -
, &R BAEAE BRI ~ -
%k
J | &Rl - -
K| Gtk - -
L | ASTRNRE 45 g5l - -
M| B AR AR R S - -
N | KFRIS IREERNA et A EE - -
0 | EEMRS. BRI AR - -
P BE - -
Q PR S TAE - -
R P& AN = 1354 - -
S ZRE - -
it 11, 808, 053, 884. 21 94. 87

5. 2. 2 MEIRBBIE T RN BEER R AR

g RSl AfehE Go) S B IFHE EL B (%)

R £ N4 - -

KA 114, 020. 85 0. 00

il 1 M. 473, 042. 18 0. 00

RTINS Ve ] i
PR

JeSitnI% 36, 234. 48 0. 00

LR AMEE N - -

ALEIB . BRI - -

|| ™|

eIk - -




SR E R 53 2 2016 F55 1 FERE

o B AR AEAE B
AR 55k

Rk - -

P - -

GR35 AR 55l - -

FHAWEFOMBANR S5 - -

Z|I=|C = |

IKAS PRGN Lt
Ol

(@]

Ja RIS RN A i
55k

oA - -
DA TAR - -
S AR E AR SR - -

22 /N
st - -

»n| = |lo | T

it

623, 297. 51

5. 3 MEHIRE A RIME HE ST 1#E IR/ M HEFF BR8P 4
5. 3. 1 REHIRBHIR R IHA ME S EEF = #E BN TR 2 R E &

7 4
FE | REAEm | RESR | MR GO | sl o | D oe
te (%)

1 600893 il 27,522, 387 | 1, 086, 859, 062. 63 8.73
2 002465 RS TR 60, 609, 610 | 783, 682, 257. 30 6. 30
3 000768 HHT AL 39, 103, 673 756, 656, 072. 55 6. 08
4 600118 HHE A 20, 875, 721 745, 263, 239. 70 5.99
5 000738 e RIE 16, 182,419 | 473, 335, 755. 75 3. 80
6 600879 FLR T 29,364,561 | 438,119, 250. 12 3.52
7 002179 WG 10,637,959 | 380, 307, 034. 25 3. 06
8 000547 IR K 25,235,914 | 376,519, 836. 88 3.03
9 600372 HL T 18,637,411 | 368, 834, 363. 69 2.96
10 600038 W B 8,325,844 | 362, 340, 730. 88 2.91

5. 3. 2 ME MR F 1A RMME G EEE ™= BN AT T B = &

bk
. e _ | HEEHEE
FF 5 B B ARAD BEAT | e (B | ARWME GO | T,
Eefl (%)
1 002791 P T4 3,973 149, 345. 07 0. 00
2 002792 B FHIE IR 3, 081 135, 440. 76 0. 00
3 601020 HEER 4,377 114, 020. 85 0.00
4 603861 H 7z B2 4, 056 96, 735. 60 0. 00
% 8 W 12 I




SR E R 53 2 2016 F55 1 FERE

5 | 300474 N SRR 2, 467 48, 451. 88 0. 00

5.4 |G HREFFF MR FFRFAS

T ARSI PARTE T

5.5 MEFIRIE A SLMHE G HeS F 7138 Lo/ HEFF BB0 142 B 80 % FA 40
TE: RSP ERARFTA 6T

5.6 MEFARIE A SRME G2 S 758 LU /N HEFF TR+ 48 B P SORAES R
i}

e ARSI AR RIA 55 SRS .

5.7 MEMRILA AN E SES =B E UEIR /DR 72 SR 55 4
s ARG EYPRRIFHTEE.

5.8 MEMARILA AME HTES = E L EIR/DN T R8T LA PUER K A

e ARSI E WIARARFFABGIE.

5.9 ME MR ARSI B HRIBHI R BB

5.9.1 MEPRAE SR AN BRI NHAHA

T A AR IR R A BRI B BT

5.9.2 AEESH T IR IR B RBUR

AREE G B AR A SR AR XU B R, AEIIGRE A B, FEERBRANNELF . 5 EER
IR IR 5200 ARG D)5 R FH I B AT ATVE R AL FR DU e (] Bk 3L 46 9% 7 o 42 B 25 1)
SO AL TG OB A Gy AR, IR BIRSE SR A A B AR B .

5.10 G MR AE SR BN E R 5B A

5.10.1 <3 E 3 R B BUK

A K B4 B (R (R 45 B Y0 TR 1o R B 2 TR R B B AR R

5.10.2 & HIR AL S B 0 B (5 B B 3 A4 23 B A

e ARG HE GG R 4R 5T V0 R e oA B 2 [ 5T 0 B 45

5.10.3 <3 E GO BB F I

ANF G R BB R B AR & B U S 5

¥ 9w 12 1



SR E R 53 2 2016 F55 1 FERE

5. 11 BB ASIREINE
5.11.1

AT AL AT+ A2 UESR TP AR A AT B AT IS S A . B AR T g i) H 3 —
FAZB AT AT IES
5.11.2

AT G BT HIAT 44 B SRR A H 3 4 B[R e 1) 2% 128 I 5 e o
5.11.3 FHABT =)k

5 e e ()

3
d

FHARES 3, 881, 808. 79

SCIE SR i 5K _

PSR -

IVELERIPSS 173, 413. 34

UL FR R 136, 169, 221. 09

NN EN -

D -

FoAt -

Noli ool BN [ o>l o) I - NGURN I NI I

&t 140, 224, 443. 22

5. 11. 4 EHRFFE K TER B #5004
VE: ARG AR A B R R A T O i T RS A

5. 11. 5 5 HIR BT A ETIEZ R F LK 3
5.11.5.1 R A SRR B R BT 148 = A FE UiUE 52 PR 1% O K 5 B

T RIS ARG WIRIG AR T AT+ 4 IR T AN AR 52 R L
5.11.5.2 R EARARAR AR B 1l T4 B = A A7 FE Ui 52 PR 1% 40 O 5 B
Ve AR AR AR BIN R 58 A 044 e 52 T AN AR LI 52 PR 5 O
5. 11. 6 BRA S MHERIF A SCFHR 7
FEfs o/ e W) AN P i o e e e b G oY P | B e R P G T e R B

b
S
p=|
o
o
=




SR E R 53 2 2016 F55 1 FERE

§ 6 JFHAEEHHRS

BpL: oy
i H G 4 [ 7 53 2% s A [E B A S 4 [E B B
5 B AR 3 4 4 AU A0 11, 432, 720, 610. 32 | 1, 083, 488, 871.00 | 1, 083, 488, 871. 00

5 HA 3 a3 4 s R Uy 6, 321, 515, 893. 49 - -

U0 - i 5 A U ) s G A D [ 473 5 3,761,971, 835. 07 - -

ﬁmpﬁﬁﬁéﬁ“Emﬁm

oAb B~ BB -1, 654, 624, 216. 00 827, 312, 108. 00 827, 312, 108. 00

5 HA 3 A 3 4 4 AU A 12, 337, 640, 452. 74 | 1,910, 800, 979. 00 | 1, 910, 800, 979. 00

T IR AR BN AN I B = Gy BT (R TC X e 4 3 201

7 ZREEENGHERRSREARESHER

71 & EHEARFHAESH IR FL
EBUEAR IR, ARESEIHARFFA AL S0

7.2 ZEBBENEZHBEAREREFE S5 W4
TE AR B PSR WO H W [ B S SEAR S G A A

§8 HEXMHER
8.1 HEXMHER

(=) (WS E e Er SO B R R SRS A )

() (S e [ B FE 80y POIE 7 B R A SR )

(=) (Bt rbiiE E BT 1R 8 JOIE SR 5 R 4 2016 4R35 1 FREMRE ) (550
8.2 T R

BRI AR HH X AR = 168 SURYIEBRf 20 43 E ISR &8 BA TR 2 7]

JEHTTPa I X S Al R # 25 5 b @ RRAT AT PRA #
8.3 ALK

Pt AT ESE G B S (] Py S SR A, T AR SR S BN, Bl ARk 4
A3 Chttp: //www. phfund. com) #E[H].

PR E ARG BG RN, TS WAL S AN SRS HARAR, AAFCIFER

o115 312 H

0



SR E R 53 2 2016 F55 1 FERE

PR &40, &ML 4006788999,

Mt /8 AT PR 22 )
2016 £ 4 A 20 H

12 T k12 W



	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

	备查文件目录
	备查文件目录
	存放地点
	查阅方式


