RE ARSI A 107 2016 4R578 1 Rk ih

o o
i

|2
i

Fa A 2 BAFF U 7 BUE 25 3
BWHES 2016 £ 1 =FHE

2016 €3 A 31 H

HEBEN: RENMBRESEEHEERAA
HEXEN: PEERBITROFRAF
WEEHHB: 201644 H 20 H

Fo1o 12 m



RAINE PRI FI 607 2016 £R28 1 FR 4R,

§1 BEHRR

PN TEH 2 LERORIEAR S P R AR R OB 1R T MR IR B KR
TR AR SENE L R VRN S8 B A AN ) B I DT

HEFE NP EEBARIT RO AR A FAREAREERME, T 2016 F4 H 18 HEZ /A
WG R S5 AE bR HERIAM A GG EANR, RIEERABAFEREBICE. R
SN E 2N S iR/

e B BN R U LRSS T L BRSSP AT IS T2k 4 B8, (EAMRIESE & — e &

HEREEN ST ARILARKIL . BB W, BB A TR AT 508 GRS/ S A2 B A
e IR IR

AR PO BRER A i

A A 2016 €E 1 A 1 2% 2016 42 3 A 31 Hik.

§2 EE=RMR

FLEMRRR AR PR R i g5

Wy M i FR ROAE A

e 166904

Y (R LR TP

ey Ve s 2013 4E8 H 12 H

i R B & 4 B 300 1, 740, 312, 634. 98
AN BE G A A ) 0 4 0 7 XU 3 P AR KRR W P A sl 1 () A |

ot Hbw B E SR EEE, JERES W AT ARG, S
S I 5% A R v (1 4R Bk S
A AR A L NS A N AL SRR R g . e
B ZMAE TR, TipRol. BURE M4 2 W2 T B
AT IO Z THAS BHATZEE 0T, R g & B i A

Pt R S IR B XU, 6 2 BT U R S P 75 K
AR BE S AR S PR I 2 0 R BOP PR B RS, Rk R4
BE 7 FITRE AR IR 250900 S A7 202 1 PR 5 25 4 ) 4% s 1 B 3
ATIE M PIVCHS, A P ok .

NG sse 2 A A =4 B e AR 2. (B
AEGETHF I AR TS, B TERREESEP N

PRSI 5 45 AE PR Sk, — M T T RS AN TS v T R T T
WS, KTRENESREAIES.

- IN RAEMREESEFHERAH

REELEN Hh R R AT A A BR A

%2 00 12 W




RAINE PRI FI 607 2016 £R28 1 FR 4R,

N 7 R S B TR

KA B G A

ARSI 7 C

GRS S A INE

166904

166905

IR IR 7 2 S 1 080
¥

1, 641, 735, 978. 26 {1

98, 576, 656. 72 111

§ 3 EEMFSERMEEHERI

3.1 FEME R
Bhr: ARt
FEWM B WEH (20164E1 H1H — 20164E3 H31H )
RAE AR R IR 5157 A AR R AR5 27 C
1. AR sl 33, 380, 108. 36 1, 890, 913. 30
2. AR 28, 103, 754. 93 1, 574, 405. 32
3. B35 G BUA S A 0.0171 0. 0160
4. BARFEEE B HHE 1, 835, 699, 295. 51 109, 938, 331. 95
5. HIRESMHHAHE 1.118 1.115

T QAWM O Ias fa e S AA BN . $estlicat

v N OANE A SRMERRSRED

BRAHSC 2 i R A, AR Dy A 9] © se il as n_EA I 2 se i (B 22 sh il
QPRI BHEARA CAERA NN T 5 5 RS AT, TS5 SePriicas K12

KT s+,
3.2 &R ERI

3.2.1 AR EHE S A BUHER KR RIS RSt LB i 2 1 L

FAE NP AR IR A £ 77 A

[ HEWK | EAEE | LGRS | WO | -
B 20 | mazo | mkaxe | axmmze | O© | @70

0 — /N

Jj_'jg;qg I 1.53% 0.07% 0.63% 0.01% 0. 90% 0. 06%

A AT R R C

[ HEEK | BEEEE | LSRR | LR | -
B %0 | meze | mkaxe | sxmeze | OO | @70

3N =/

Jiéjq# ! 1. 44% 0.07% 0.63% 0.01% 0.81% 0. 06%

T Mk S R =R ) = S T A AR (BURD

®
w
=
Pz
NS

=




RUE ARSI 107 2016 4R5F5 1 AR h

3.2.2 BEE A FAEMURES R THAEH KRS LIS FRMNLS R A &
ARHN A HE

PEZE AR B R A Iy ARE - 0 300 58 o 19 (1089 3R 5 o) 300l S5 L 8 KL Mo e % ) By
Sk $ons LE

20.88%

17.40%

13.892%

10.44%

2014-01-03 4 |---

2014H02-20 o [---pomeees

BEL 1 T [ O = e S M S P S

0 [ 1 B = . S e
2018-02-10

2013-08-12
20131116 { -5

— [l 0 L R P T AL U DO B —— Dol e R A T ol B A B R

#
SN
b=l
hd
N
b=

cninf%



RUE ARSI 107 2016 4R5F5 1 AR h

BEZE AR P B AU 5 CHE x40 30558 o 1 (10084 S A5 o) 0T b S5 L e K Mo 2 6 119 g
Yk Fons LE

0.00%

-3.35%

201311146 |-~
2014-01-03 {---
F T P TE T R = | SR SR SE. FES S

o
o
b
2
]
o
o
&l

2
2

—— 2013-08-12 -

— D& 2E B R T R R DR R — DG 2 R TR Ol L B ol R |
E: AEEAFT 2013 F 08 A 12 HAMN, ARSECHAARSSRAERHEZN 6 MNH. BE
HOWIGER, RIESK TR E AR ERE S R LA PA R B2 € .

§4 BEAWHE
41 EE&LE (RESZEND) Fif

A (3 4 2 H A HE% Mo
s g | EAEEMEEEBIAR | AL s

{EER H # BEATEHH PR
A o

B 1 o MAERTRERESH
W 25 At (2008 4E-2013 ), F1H
7 R]RAE HPNRGIEMBIEZ,
) AR 15 2014 45 8 L]E;Jéééi% ﬁ%@ﬁfi%
Mitkks | O H 20 H - 22 4 R, RIEF
(NN IR E A5 01, WA
AR 23, [ 2013 4 10 Hhnt
F Fa 1 RAEMKRESEHLERA
FlLRAE .

hn R %

®
(8]
=
H
NS
b=



RAINE PRI FI 607 2016 £R28 1 FR 4R,

Dy
A
P R
s F ot
7 RAE
hn AR B
& F I
m.RE
AR B
3 71 58
FRE
A4
B BT AR
BSVR A
A
T
i it 7%
1) % 4
2,
E W A
B

E;i;{j E%BZ—:“ 5K

o Grephnd, MAAERCA THETE

e RSN NG RN =" % T}
. i, 7EAREILA S IRA LA
- . | 20154E7 B FHEAERT T R, FRIB TR
RS | AR H 30 6 F 4 T AT IR A H] 4AE 2 4
i;@i GRS . 2015 4F 6 7
ﬁé# N BRA TN AR 0 4 B A B

/\H’ E %/\éé N R
3k 4 AT, HARFE S L

'3
2P,

%.
e O ERAERH ] B H YIRS A5 6 5 TR A2 R0 H BOA B < BN A A A H RS
QUEFF AN & SGEN GIEFRA LN R A B IMNED I RHLE «
4.2 BEEANRE AR ZE B EERTE BRI
AN, EEEENPROET GEFFRRE ) KA SGEFEM. I 2 e A
FRNLAE, ABEWEGER B ST RN BAE 2R G0, 787k 2] KU I AT S
T MRS EFA NERER KA . ARG N, B FRASESG M, TRFERE M HR
A AHIZEHIAT A -

®
(o2}
=
H
NS
=



RAINE PRI FI 607 2016 £R28 1 FR 4R,

4.3 A PR 5ETUH
4.3.1 AP35 B I BAT B

AT ERRPAT GERRAERESEEHAR AP SHERSEL) , %8 T AR AT 56| E,
HEE VG AR N ETRER . B — R R s 5 S A IR RS, [FR
BFERAL. T TR, Z5HIT. ISR EEEEINARP SN, T AR
AP G AT R

XNTINZ Y, AR TS RGN ATFZEGET, ERS0 KK LPATHE, ¥t
RGRHIIAT A P24 MO, An] s AR A G AR F H R A AE 5 .

XTI Gy, AR EERATRT AL G 5 WK RAE 5y S5 AR5 th 54N 58 5 I 22 5 43 e
fE, RIESREAGHREAFRZ Gz X TE s — i By, JEATFRATIREE b4
LA w44 SUHATINAS 5y, BAR BT L& A PIAEAE 5 UL L € B st H & s S i s, o
AR AR AL SE EeAF] 40 TC I SR D6 52 ) 235 Rk AT 3

KRN, AFESEINATAE 5 AT 3 R A BT, RRIMAFEE R A5 R
)1 o
4.3.2 REZ BT AT

AR St I RN TE S a2 Rl 1] i) T N D 1l e | T R O /A B tal 7 S Kt b e
HIR AL G o RGN, AESRKIATRIFERZSHEL, NMAAENTHRRAES 505
FIT A FE e 5] H S R 5E G AT 30/ 1) B30 A2 B e I 12 IE 55 24 H A8 B 1Y) 5% AR 0L o
4.4 WE BN E SR REAZBIES I

2016 4F 1 Z=[E, — RINFIGKAEHTT LA WA, Mo Bt Aalml It FE2 LR [,
WNEAEE AR B, [RIRHME OB WU, WA s R AR . SIeER, R SR 5
st BRI bk, KR ) EAT

JOE 1 FEREEARTON G T HAAR, HHTRE%ER, BEFRRRIERE, i1 RN
HARSRAFINE S A R Ao M A5t t 0 ) S o, ot rp A i 2, DU H R AE AR T R4
K

AREEGAE | FEEAERASE IATAT S, RINESI AW, IR KR SR AT 73R 745, Hil
BRI AR .

4.5 RGN ESRLSRIN

HAE 2016 4E 3 H 31 H, ARFES A RBHUFE N 1. 118 7T, ARG MW B BT AN K E M 1. 53%,

%7 00 JR12 W



RAINE PRI FI 607 2016 £R28 1 FR 4R,

) M & LU e FE VU 25 RN 0. 63%, ANFES: C B AUFE N 1. 115 J6, AR BP0 A (a1 K
FoRy 1. 44%, [FEHDESE LB IERE 25 N 0. 63%.

4.6 REWAEETH NBEE ST ETE R
AR IR AHE G A AERESE — A T F 6 S U A B — 1 A B 2 e 71
T H T T
§5 WEHASHRSE
5.1 REHRESH-HSHENR

Fe i H e () SR BRI (6

1 I EhER e - -

Horre R - -

2 | HEEeHHE - -

3 [i] 52 WAL 7 $5 2,650, 710, 771. 22 90. 39

Hdr. i 2,650, 710, 771. 22 90. 39

B SCRFIESR - -

4 | BRI - -

BRI AR A AR - -

6 SEN IR 4 il B P 200, 000, 620. 00 6. 82

Forp: SRR SN
R

BT IR S it 13, 667, 270. 60 0. 47

HoAth %t P 68, 157, 802. 50 2.32

9 it 2,932, 536, 464. 32 100. 00

5.2 WEBIRBATW A RPOREREAS
5.2.1 MEFRZEATIAROFARERRAS

AIEE AR IRAR AT -

5.3 MEWIRIZ A RE G ZSF 135 LR P HEFRIBT B REE R R B
AFE ARG WIRARFFA R

5.4 |G HREFFF MM ROFFRFAS

=2 fi 5w ARME G AR B B L (%)
1| Exfigr 118, 229. 40 0.01

2 | JUTER - -
3 | SR - -
Horb: BURME SR - -

®
oo
=
Pz
NS
p=i|




RAINE PRI FI 607 2016 £R28 1 FR 4R,

4 | ks 2, 573, 400, 041. 82 132. 27
5 | Ak R BT - -
6 | "I 77, 192, 500. 00 3.97
7| AR (AT - -
8 | [AhlLAFH - -
9 | HAk - -
10 | &1t 2, 650, 710, 771. 22 136. 24

5.5 MEFIRIE A SME 5 BB 38 IR/ M HEFR BB 48 5 3R A 28

e | mmam | mEsK | HE GO | AniE oo | Do e
He (%)

1 124342 13 B % 1, 500, 000 | 159, 015, 000. 00 8.17

2 124384 13 fER & 1, 500, 000 | 158, 325, 000. 00 8.14

3 124541 14 3% 1, 000,000 | 107, 750, 000. 00 5.54

4 124361 13 R 1, 000, 000 | 104, 950, 000. 00 5.39

5 124338 13 [T 1, 000, 000 | 104, 320, 000. 00 5.36

5.6 M EHIREE A RMME GBS F 7 1E LI RN HEFF BRI 48 B SCRRESR R R B

|

AT ARG IR ARFFAT B SRR SR -

5.7 W EHIRIEA AMME R SR HEHIRNRFRET LA R IRE YA
ARG ARG WIRRFFA SR
5.8 W5 HIRIL A RMME HEE T 138 AN HEF BT LA BGER R B2

ARSI G AR IR AR A BUIE .

5.9 M E IR A E ST R K BB 5 1B 0L i 3

5.9.1 A3 H FUH R BB BUOR

AN < 1 AR AE 3 < () o B L (S B00 L A SRS - LA PR

HE UG

5.9.2 & WK AFE G H 1 B R O R 8 4
ARG AR AR R F A 015
5.9.3 <3 H 5 B SR B B PRAY
ARG AR AR R R B 15

Ed

9

7ok 12 T

BRI,

W

RIS EAZ

\




RAINE PRI FI 607 2016 £R28 1 FR 4R,

5.10 BFRAERE MHE

5.10.1 AR S FE K2 IEFRIRIT EASBRA DI RERITIREAE, K
FEIR & g H BT —FE N ZBIATHETT. A TIKER

5.10.2 AESHFH TR REEAEBHES S FAME N EEBEE.

5.10.3 HARE =R

s R

F
d

e ()

A ORIIE

29, 737. 55

JSSCIES73 K

1, 920, 826. 40

Iz Y BEA

SR JE

66, 207, 238. 55

JSZHAT H A

FoAt NYGER

TR

HoAth

Noki ool BN I e pi e I IS NGRS I NORN e

it

68, 157, 802. 50

5.10.4 HEWRFFH B TR TR B M55 A
ARSI AR AR R A AL T B B T #4557
5.10.5 AR ET 45 R A FE U 32 PR 1% O U BA

AT G ARG WIARRFFH ISR .

5.10.6 HBA SR B KA SO IR #
U F IR, 43002 5 2 30 6 ] A7 R R 2%

§ 6 JTIAZEEH R

ALy

i H

RAMNER PRSI 5157 A

FA RSP R s A £
7% C

0 ST < 4 01 i B0

1,641, 735, 978. 26

98, 576, 656. 72

5 7 T30 18] i < A D 0 0

9k - 1 5 ST ] i < B ] 47 20

T ST TR 2 R 0 A2 B . (A B

UL -"IHE)

T AR & 0y AU 0

1,641, 735, 978. 26

98, 576, 656. 72

%010 7 k12 |



RAINE PRI FI 607 2016 £R28 1 FR 4R,

$7 ER&BEEANCHERRESBREARESRENR
71 REEEAFFTEESHTFRFIL

AR I N T2 e BN AT A B 1 L
7.2 REEHEANCHERTRERBEAR S5 YA

At N T e N ds A B e R B A S I O

§ 8 MR E R M ERGER

1. 2016 4F 1 H 4 H, ARFEGEBNRA T R E: G A R 5 T 54 2015 4F 12
H 31 HEEEG B EAS)

2. 2016 41 A 5 H, AMEESEFALA T (RAEMBIESEIARAFH TSI RER
PR W B T o B S TP I A )

3. 2016 4 1 H 6 H, AIESEHANRA T (RAEMILSE AR 7 XTI TG NS
TEFE B0 W03 150 2 5 H I SR e 28 OB E A D)

4. 2016 4F 1 H 14 H, ARESEHARA T (RANRFARIR @ W RO 25 BOIE S £ v 5
& 2016 FEH—IRPLAED S

5. 2016 4F 1 H 21 H, ARFEEGEIARAA T (RAEMRFARIF] @ I U5 25 BUIE S £ vt 5
2015 F5 4 FEARED .

6. 2016 4F 3 3 H, AIESEFNRA T (RAEMARIE S BATBR A 7] TR 6 43 FF I
FUBE G I o 45 R HEEUE 25 1 00 A7 B ) AR AT o 88 e 4 e 1 A R A el 55+ [ 2
IR SRR BE S A )

7. 2016 3 16 H, AEEEHANKAM T (RAEIRESEHARAF K TR S A A HE
BIAED o

8. 2016 £ 3 F 22 H, AREEEHNKA 7 (RAME-FRR]E BT 7 Bk R 5 55 5
EEHHHE U AME (2016 55 1 5) ) o

§9 HEXHHEZF
9.1 £BEXMHER

9. 1. 1 ENE M SAZ R & S B S

11 om HL12 W



RAINE PRI FI 607 2016 £R28 1 FR 4R,

9. 1.2 CERAMMERT-RIRF & BB AUIE SR BT B S SR U B 1)
9. 1.3 (RAMB-PRRF € I BRI R R B SRS S H)

9. 1.4 (ERAMER-T-RIRF & BB RUE SR T H ST L)
9. 1.5 EHE A

9. 1.6 FEEHINNE TR BB A & SR

9. 1.7 EEFEE NLETEALE B,

9.2 T =
T AT 34 BN/ B S N AT
9.3 &I HR

BB RIS E BN S TE N 8 BN M0k % 2% & 5 4 &S0 ARSI
ARG, BB ARG I (A US4 B SR R A B R B

AR /8 A PR 7
2016 4F 4 A 20 H

12 71 12 T



	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前十名股票投资明细
	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
	备查文件目录
	备查文件目录
	存放地点
	查阅方式


