RIS 25 VR4 (LOF) 2016 4E45 2 =R 14

BRI R RESEIESBRES (LOF)

2016 =

.
=
f—a

522

=R

2016 ¥ 6 H 30 H

HEFHEN: BRIIKBESEEFRAF
HEXEN: PERITROERAF
WEZEHHB: 201647 H 21 H

¥ 100 k11 0t



SRR IR RS (LOF) 2016 445 2 Z= R 14

§1 EERR

PN TE R LERORIEAR S P SR A AR RO B 1R T MR IR B KR
TR AR SEE L R YRR S8 B A AN ) B I DT

S IEE NP EAAT B A PR A AR AT S & FRUE, T 2016 48 7 H 19 HEM 7 AR
T S5 fahn . AR A GG FNA, RIERRNEAFAER B, R PERRR K

e B BN R U AVKSEAR T B0 = 53 A SN BRI 2 4 587, (B AN IRAE RSS2 F A

HERE ST ACRILARKIL . BB W, Beo A 7R AT 508 oA S A2 B A
e IR R

AR P S BRER G i

A EHAE 2016 4F 4 A 1 Hig % 2016 £ 6 H 30 H ik,

§ 2 EEm

FLEMRRR SIS 2R A (LOF)
Wy M i FR I

e 162605

AT 162605

i om 22 5 AChs 162605

J& Ui 2 Gy AR 162606

BeeiafE Iy = TR R (LOF)
e FRAERH 20054 3 H 16 H

T AR I e ) B

2, 318, 746, 263. 20 43

BB A AR

AN <0 3 B0 i A T PR e DR P AL 2 P
FOIRBOE A i, 1SRG P KR 1 Bl

AT e A DL 22 B 70 M R 2R MEM Dy S i 4 5 7 i
B JUE R G RTECE, I RIS
FUHCHE B (SRD) B¢ GVT S R AR A D9 ATl e E AN A

R Wi AR . ULIRIRS, A 4nia 2 D hm
ST TR, Ao A (AN, HRAE R I
IR JEL T 47K 2 4L 4 T TS,

b &G b A S v B I A A200 F5 5 X 80% - [FV AT 2k F 2 X 20%.

TR i 2 I 4 PR P T T 0 P R A G PR, A

11w




SRR IR RS (LOF) 2016 445 2 Z= R 14

FEPETE P BT

BN T I L 4 B A PR A A
HEETEN AR AT I A PR 2 ]
§3 FEMFSHBHPMELSIFERI
3.1 FEMS G
Bfr: ANRMJt
B 55 Fabn WA (200644 H 1 H — 201646 A30H )

LA S s e

—71, 789, 201. 17

2. AR

107, 422, 718. 39

3. MR- $5) 35 4 A7 AUA HA R 31 0. 0467
4. BRI & T E 2,017, 353, 386. 97
5. AR G & E 0. 870

T 1o A E S e S AR B iias

HAN (A&~ Fedr B2 ) 31

BRARSC 2 5 R A, AR 9 A 9] © sealiieas n_EA I 2 se i (B 22 sh il
2+ BRI SHRIE A G A AW ESE 53 SRS T2, TH AR el AR 28T

Fr A4+
3.2 & HERI
3.2.1 ARG RS M AEHEI KR R H 5 R HAML 57 LB e i 2 22 1 ELEe
X Mb 235 b 5 FE 1
" AHEMKZE | BEEKE | SR [N B .
B B @ b k25 @) Wmi@;ﬁ/ﬁﬁ O-6 | @—®
k=1 H 8.61% 1. 27% -3.03% 0.75% | 11.64% 0. 52%
03 7 311 W




SRR IR RS (LOF) 2016 445 2 Z= R 14

3.2.2 HESAFAEMURE S RIHFEH KR Z) L5 RS SR AR e &
ZHH LB

260,648 {[oromv SVOTS NN SVOUR DOV SOV HEVUO RNV VOUOOS SUUUS OO FUUOUS U OVOON VUG SOV NOUOYS WO

664 04% | |- NN SOSNES SN SSRGS SNOOD SRS WASNSE SN NNNE SOOOOE U SRSSS SN SN SOCS SN SASSSS

2015-12-03
2016-06-2G

FO1308-37 [ Bl TR
A R T 0 Tt R Y S

Feln R Ec I u e - I [ SR o, TR S

[y}
o
o
™
-
=
]
(¥

T [ T T Fc T ST S SR S
B0 S 00 T T T S O~ S S

200G-05-02 1 -~
| 2006-11-24 1 |- oenten S
DOOT OB AE A | ebm e
BT u = s O [ [ S S,
DODE-0F-0F | |- e ebememmmmee
L | = I e el S S SR S
[l [ = a1 = N T [ SRR S, .~ SR

2005-03-16
2005-10-08

o
=
w
(=1
=
b
o
&
hE

Er

i W0 DA o — N

| -3

| — sk bk MAE CLOF) i BT I 26 |

e ARSHBRCE Gy : X TR ARG 60%, #AIEMENYH A —
DL BUR 77 I EEBIAMIR T 2 e B 1B 5% fZIEARE R &S RIIE, A2k H 2005
3 16 A& R4 HE S 2005 42 6 A 15 HOv . @A, ARl Gk b
BT A A LB ER

3.3 HAtfats

T

=

M (Lo

L]

)

§4 BHARE
4.1 #4288 (RESZE/ND N

ARSI H | IEF
w4 HR %% IR Mol ]
EIREH | BEEH | FR

aEn SR 3T M TR A Y | 2015 4R 7 - 3 . R
- FHRREEELZH, 5| A10H PUEEARTI R R, &

%4 0 311 7T




SRR IR RS (LOF) 2016 445 2 Z= R 14

K 8, 5 25 VR A TR AIE %5 % R E R E R
I 4 (LOF) FE4&Z T, ANFTE T, T 5
RRIEEFSAT (N5 SRR, HegH
SRR S TR RIK R, HEL TR
W B F1 7 530 5 1% %, 2015 4 1 HinA
&), SR o R K AT, H 2015 4 4
TANEAR R B ESE &S AfiEE RS,
}E, Eﬁ?‘?:‘zlg |j ll/‘

E: 1 EENEEEeaH, L YEIREN SR SRAENHRY, “BEERM REL
F R SE MRS FW (A RT—HDs XR AR EER A, “EIRE” JviRYE A = e e
R~ E,  CEARE iR 2w PUE RS H —H);
2+ AR AL SCRMAT IR 2 GEZFAL AL 7B B INED HIAHGLE -
4.2 BEANRE A A G2 E M 5 1B O3B

RGN, ARSEHNRET (BEANRIMBEIEF SRR ESTE) « (AIFHEIER
BRBEFISEEHEINE) « GEFRRESHEEHEINE) M GEFSTHE &E B RS HINE)
ST AR S A TS U CRUBH IR TR & BUIE R e k& (LOF) R [R) AtiAt
A RIEBEHE , AFWMAE M B 5T SR A BRI IS I G 0 7, 7™ A% 42 ) XU
Seah b, RS RAA ANBOREAR L. ARG A, RS FBARGIREM, RADURF LS
ANMEERAT A FESHIHTT R S0 L AR A ST A RIEEE S & & R HUE «

4.3 AP GET UL

4.3.1 AP G H EHIPITHER
AN, ARGEHENRIIT GERRTRSEH AR AT H R TR (2011
BV ) o SER AN KRR, 8 RGN TR & A7 AR L 55 AT AR ) 5L

PAT, A PR N E R SN A S .
4.3.2 REXHITAKE RN

AT ARG AR KIS HE L TN,
4.4 1R &5 A E S BB RIS AIZE ST

2 FPE, FNHIR R B AR e — SO IR T By, BB B T b AR B e E
W50 AN EFHRA SRR W SRRk, SEErE 2 FRIEE T H 2
BT, HE— BRI 7RIS FARE A B B A I B

SLEFLIR MR ERFEART R, (HREBTHTFERE, SCARLH IR %R Xk LA

%5 0 1w




SRR IR RS (LOF) 2016 445 2 Z= R 14

Ao BESREEBSE RS, BRI AR AR RSR B AR S R ORI R . T, 255K
XUFAT S BTS00 B8 MBCR TR U RO, By BT mwl sk, i b ik i Bl A
AR BRA K K R T BATEERIN S 5 7 SR, A Z0E0R S B AT T 23 AR A RE A 2
NRMICERE S B2 5 MBER AT BRI Z) . — B I8 MBOR A AS T, s A5 5
P o

FERATIN R BRIV EE . BATH ZE TR KM BIRMEF AT, F
I — O LISRAG RO SR, s A/, 4RSI inhiss, e MR Qg -

HRAPRRBANTE SR TR S RE . A BRI RN R RIE K. %
GUH TN AR A MR YT A I SR BE S S AR R 23 4 3 U BT Sk 3
IRAT eI Z2 A SE S BRI Y o AR G0 B A lkrh, ARMIRAG MR, R A SRR A 2 it fe =k
ox w [FFEAAE A B B Al B AT RE

LB E AT RO, IATEATE R FRE R A AR, ORFe SRR N A mf i se i . 3K
ATLESERT H FURIRE 2 VA R A T AR, B ARV T DA I P 2 [ & IR R R AL T folk. 34
WU AT DI ARAERE T2 BCE, SR LRI BB A SRS, MR ARR & — R AL 75 4l
FEPE R 25T BARISAT BRI R R oK
4.5 HEPRESHLHEDR

2016 £F 2 R, AEEMHBUHERIKRY 8. 61%, ST EIEHE 3 -3, 03%,

4.6 REWAZEETH NBERE ST EIE X

Tco
§5 BREHAEWE
51 REPKRESEHZHESBEMN
e i H S (e H IS BT (%)
1| B 1, 665, 669, 367. 47 82. 35
Horp. BZE 1, 665, 669, 367. 47 82. 35

2 | HeER%E - -

3| DA e $55 - -

Hrp fig - -

Vi XIS - -

SR 240,701, 131. 05 11.90

#
(o2}
=
H
B
=




SRR IR RS (LOF) 2016 445 2 Z= R 14

b K IRl AR SN R A5

VR
SR

T | RATHRRE R &I &A1 115, 602, 477. 95 5.72
8 | HAth#E = 577, 470. 42 0.03
9 | &it 2,022, 550, 446. 89 100. 00
5.2 REWRBITW R BRER T HE
5.2.1 MEWRFTULRPBARERERAHE
oA
fei e ARt GE) & iég)@ﬁm
Y 7 N Y| 4 49, 207, 410. 00 2.44
PRI - -
il 1 M. 1, 242, 818, 950. 66 61.61
b 1. 1. BRA KA FIE - -
N4
E | &5k 770, 827. 20 0.04
F HER NN - -
G | wilisk. EMHTEOL - -
H | A Fg gl - -
I = BT B A E BRI 258, 927, 992. 39 12. 84
J | &Rl - -
K | ek - -
[ | FGEAIRSG S AR 55k - -
M| B R A AR AR S5 20, 126. 10 0. 00
N | KL FREEAT A S FED 61,243, 337. 92 3.04
0 | BRRS. BEAIEAAR S - -
P | #E - -
Q | PAEMSTE 17, 803, 923. 20 0. 88
R | Xt RE R 34, 876, 800. 00 1.73
S | Z&& - -
&1t 1, 665, 669, 367. 47 82.57
5.2.2 EHRFT LSRR BERERERETLHE
T
5.3 MREMARIZA e (G E S 7= 1E BB R /N BRI+ 42 IR E R % B 40
ot GRaE I |

e

P ZR A R A TR

HE (RO AfeE Go

el (%)

¥ 700 11 0T




SRR IR RS (LOF) 2016 445 2 Z= R 14

1 002572 LI 2,499, 981 140, 048, 935. 62 6. 94
2 002311 iy N SIE 6, 899, 833 108, 810, 366. 41 5.39
3 600566 )25 4,031, 920 103, 781, 620. 80 5. 14
4 002616 K LR 4,190, 436 86, 742, 025. 20 4.30
5 603899 fROGCHA 4, 800, 076 84, 961, 345. 20 4.21
6 300145 IS 3, 842, 182 84, 066, 942. 16 4.17
7 300017 W15 BH 1, 230, 250 82, 672, 800. 00 4. 10
8 002475 SLATURE 25 4,079, 130 80, 154, 904. 50 3.97
9 300166 7 EAE 2, 400, 043 67, 753, 213. 89 3.36
10 002303 LR 5,474, 625 67, 283, 141. 25 3. 34

5.4 MEPREFFF WP 2R AFREAE
ARG AR IR 7 .

5.5 MEFIRIE A RMHE G ZE T 7™13#E LI/ N HEFF R0 42 B2 3508 A 40

AR EARE IR ARFFA 67
5.6 5 BRI A RMHME HES T 3E LB AN HERF RTRT 48 B SCRRESR 35

4

AT G AR AR FRA G SCHRHIESF
5.7 MEWIRE A RE G HESF #E IR/ DEFRET LA St B R E YA

AT G ARG IR ARSI S8 -

5.8 & BRI A RPHE G E ST 1#E BN P BT LA BGES 3 48

AT GAMR T WIRRFFABGLE
5.9 MEWIRFE SR THKIBIIP I 5 18 0L it A

5.9.1 MEHIREE SRR KBTI B S5 25 B 40
A GAMR T WIRRFFA AR L.
5.9.2 ZE SRR MR R KSR BUR
RIEAIE SR G R FLE, AIEHRTIEE A CFEBARbT.
5.10 I EHIRAZE SR H P E R 5 B LA
5.10.1 F 3 H GO B R BOR
RIEATE GG B RLIE, AT S HT G A EH AU bt

b

=
H

=




SRR IR RS (LOF) 2016 445 2 Z= R 14

5.10.2 RERFZE ST R K1 B BT 55 S8 2 B 4
AT G AR IR AR R E G0
5.10.3 <3 H U BB PP
AT AR AR R AT [ 1 6

5.11 BFA AW &G HHE
5.11.1

AHR T JIP AR I B 4R B IR AT T A4 R IR (R R AT AR A B 1) AL 8 T A B AR 4 R i ]
A —ENZEATFETT TG
5.11.2

A FE AR BT AT A2 IR AR H R 4 TR E 1 & 0 I S P
5.11.3 FHARBE =14 5%

e HFK e (o)

B RE S 318, 642. 99

ESCIIE S 375 5K -

RSB R -

INLI&IPSS 75, 969. 71

AL FR O 2R 182, 857. 72

HoAth YR -

TR -

HoAt -

O 0| N |O|x|WwWw(dd |+~

&1t 577, 470. 42

5.11.4 EHIRFA KL TR0 B9 o] et 757 B 41
AT G AR A WA AT b T IR T e e 5%

5.11.5 R E WA AT+ 4 B2 A FE il 32 PR 1B O 0 U A

TOESZIRE 0 | e =
= rLETI‘i\‘ 3 1! ET;;\A ;_( - N ‘%M e mB E
e B AR JER AR S GE) | ] () LI 52 PR DL 1

1 300166 5 EAE 67,753, 213. 89 3.36 ORI

b}
©
=
H
B
=




SRR IR RS (LOF) 2016 445 2 Z= R 14

5.11.6 SR A GG MHERIFASCF R 7

960
§ 6 FFHREESHHLE)
BT A
2 W) 3 4 1y AR A 1,244,071, 832. 08
A5 A 34 e 3 4 s R 4y 4 4,539,911, 314. 22
ek - 5 S 40 V) 35 4 S [ 43 0 3, 465, 236, 883. 10
st A ] S SR AR Bh B (A A/ BL” -7 B
HY))
w5 BA A A 3 4 1 L A 2,318, 746, 263. 20

TE: Ao AR A0S LR A A

§7 REFHENSHERRSRREFEESRHIL
71 BREFEAGEERESHBZIFIL
S5 BT AAIIRIE R VR A
7.2 A& EHNCHEAREREAE S5 VA
4 BN AIIRIE PR 47 V8 e R AT

§ 8 WMBHEERRNIMMEEFE

§9 #AEXMEZR
9.1 ZFEXHFHEZR

L A R I 2 v T SR I i i SR AR SR # B e 4 (LOF) BEARTE MR SCAF
(LOF) E&&F) ;

3y (R f VR & IR B3 (LOF) FHFE B

4y GRS 28R G AR 3 A4 (LOF) FEE ML)

5. B IIE G EA R A AHAEROL AL . B AR AR

6. HoAth 7E H EHIE M 2 48 T AR B A TR (R S B E . IR S A

10 7 11 h




SRR IR RS (LOF) 2016 445 2 Z= R 14

9.2 TFJiHh &
DL & & SO RAE AR FE G NI AT
9.3 B HR

BB H ATAE TP oI 8] G S A A

SRR 7 HA PR A ]
2016 4 7 A 21 H

#O11 W

P

11|



	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
	其他指标

	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

	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


