R BRGNS E IS (LOF) 2016 45 3 FEHE

HEEFZORBEAHIESFREESE (LOF)
2016 FF3F 3 FER T

2016 €9 H 30 H

&
HETEN: CERITRM A RS
HEHHM: —O—NEHH -+



R BRGNS E IS (LOF) 2016 45 3 FEHE

8§ EEHR

HE NI 0 JOE FORIEARIR S BT R E R 2 1R SRR
B E IR, B S RN e B R AN ) S E A T AT

FEE NHARAT IR A IR A AR AR &S RFE, T 2016 4 10 H
21 HEM T ARSI S ahs . HERIA A S MEENZ, FFEEZ%
NAENEE R BOCE . 52T FRd Bl RN -
B IR AWCSAE L B R S I SR N B A e R & 0, (HAVR
R — e A .

HE N EW S AR AR LI . B K, R G R sk
HIT LA 240 ] A < IR S 0 W

AR A I 28 BB R T

A HE 2016 427 H 1 Hilgz2= 9 A 30 Hik.



R BRGNS E IS (LOF) 2016 45 3 FEHE

& HE M
B AR HEHWEEIRS (LOF)
Ty TR e H W%
R ARG 160311
3L o AR 160311
BeeiafE LA IR
K& AR 2007 4£ 4 A 24 H
i HAR 5 4 4 B0 3,360,329,058.74 1/}
5t B AR 1B SRAE A 2804 1] IR 1) BT B T S BB 4 Bt
PAafiE, FrElfE.
P Bt SR RIS T AT BOREH . E5F

e A LRSI, BT,
TR RIS, SEEE SR, fi
TP RBE R BB, DL KPR E
Hi PR BT A A B KU B R

N|Z2{= e 3ia AR B SRR )b 4 EE A A D9 P R 300 45
B, e kSt b g B E v 1 [ i R
Hr. FEAEREE K=K 300 FE AR % >60% +
- E [ o7 5 Bl i 2 >40%

JRUBSE AL 2 R ik AR e R GRS, MR T 5 iR e
ik, IRTBEEESE, TR ERR. B
et AT 2 ) it

FEEEEAN e H HESEIA R AR

RELEAN SLIRERAT LA AT PR 22 7]

8 FEMFIEHMESFERI
3.1 FEEWM SRR
A NRM

Ea iy 2 19201647 H 1H-2016429 H30H)

1AM C sl & 58,812,944.62




R BRGNS E IS (LOF) 2016 45 3 FEHE

2 ASRAIE 132,686,492.96
3N~ S5 < 3 A A 1R 0.0390
A IR B 0 i 4,327,672,608.36
5. A K 4 A4 1.288

E: OFrd e SHR b A EIEFA NAWEEE 5 2 & 15T, 1A 5 sebrili
A AR T A8

@AM S 2 5 2 AR SO L B8 - oAbl N O 2 Se e S as)
THERA R SR RS ARA,  AAE A Sl as in LA A se i E AR it -
3.2 BgPERI
3.2.1 e MU EI R L [F Y S bR v o 5 (1 P A

Sl | e | OB LI

N HoUk s | el RS Rk — —
pir B 2@ b @) #elas | il RE | O-0 | @—-@

ELE)) HEZ@®
HE=4NH 3.12% 0.69% 2.46% 0.48% 0.66% 0.21%

3.2.2 B FRVOREE &0 8 R THE I R A3 e 5 RIS AL HE I
i R AZEN [ FL AR
R G EZ DR A TR B S (LOF)
7400 R TR I A 2 5 M G U R v W o 20 S 3o EE ]
(2007 44 H 24 H#% 2016 4F 9 H 30 H>

200.00%

150.00%

100.00%

50.00% fj A

-50.00%
2007-4-24  2008-5-8  2009-5-23  2010-6-7 2011-6-22  2012-7-6  2013-7-21 2014-8-5 2015-8-20  2016-9-3

| — SEBERA L) — UEHREEREE |

FE: 1200746 4 F 24 A, th QUFRESR VSIS AR BATTIRN (EH 12
Wil TR A S 90 4 (LOF) S 2 D) A2
8 BEARE

4.1 B2 (RFEELF/ N TN




R BRGNS E IS (LOF) 2016 45 3 FEHE

A F 4 1 ik 4 5 PR IBR WEFE MK

ik & = L

s W AN | BT a W IR s
b 5K 2 4 B 22 b

I 4
gigfﬁ +. 2004 4 6 A A
e M H 4 AN
THK | B B | 2011-02-22 i g | CREETEARA
a), EATAT LA AT 0
T}X-LJ —LB:‘H:L A P . s A
S IR TEE ., £
TiEAH

P2 pE ) P
5 [ W - 2 [ 4 i
%ﬁi\Iﬁﬁﬂ%
KIS T it . AT E E R
¥ & 7 SR TR A " ATk
FEPHRH | FE. OB ZE | 2013-03-11 - 8 4 ST, 2009 4 8
E e PS HInANEE B 45
Jlisy HIRAT, EAEHFFE
. HEEZLFEH,

WR g s,

TE: O ERAERH SR H IR A 68 B SR IOAE S H RS .

@UEF ANV SGEMAT I 2 GIEZRAL A N R B B pi00) BOAH G E
4.2 R 0 A AR Sk IS VRIS A5 1 DL A

MBI, ARESEHENET (hfe R ENESR 853 &)« (2
TFEAEFF R I GIBEE BINE)  QIEFFR B GE A T AV 5 6 ik
FEL) « (ESEHEARIFREARE. AN SETEL) B
F FAHADA SSERERL, AEWSER . BT, 24 m AR e HAE
FFEE B, A R R Rl b, NS BT N SR KR 2
BATIHE R A A AA 3 AT N
4.3 N5 T U]
4.3.1 2152 5 B AT I

AFEGE N TIPS AN BB T 2 AL, ] I A% 38 <5 A
VA G AN WER GEb U L i N B v s B N e U el a7 /A BT
SN, A A RS PAT T QEFF SRR ST HA 7] AP 5 H 1 32 ) M1 (4
HILGEHARAT A FZGHHEE) FIE.
4.3.2 5+ HAT NN IR

WE N R KA AT EZ TN

BN, RS AT G IAZ 5 B JF5a i IR B B I 58 5 sS04



R BRGNS E IS (LOF) 2016 45 3 FEHE

W7E By i A 25 1 H S &= 5% R I .
4.4 AR5 WA FE S 4 T SRR 252 I 13t B
4.4.1 A A P B 4 1 BT SRR ALE AE 40 H

3FEE, ENATYFFPRGKMAS . = H SRR KR, EIFBECH
(71 BB BTIRES, PIREBHhish Jjs—F—F. PPI 4RER4EREIA LU R FHAS 3, CPI
BRRAN o 2 7036 [ S U5 0 BRI ERE S MO E IR . AT
I, BER. TR E IS, Hx. A6, WS LT LK
TR Pl o

A BTIHTE 3 RN REY;, 5 E0, RILH B R F 8 7 S1EE
FFIE. 7E PPP AT T, FA0R. @3, ARERIURIR T, HEFT
SNLEE B E AR R IR )G -

WG, AREESIRIE T 0 Sl R I AR, OREF T ARAS EANY
TR RS A ITAC ) GARP A O 7, FR/IMEIGRE T 3 &
KN -

4.4.2 A IINFEE LSRN

% 2016 429 H 30 H, RIELSMEUFEN 1.288 Jt, AR W A4 1
KRN 3.12%, [FIAL ST LLE AR K 3 2.46%.

4.5 EILNKE MGV UEF5 135 B AT Wk 34 i ) 2 e 22

JREACK, BEBRITE, SEBE BAMENRZ INE— IR, (B4R 5OR 2 1
BOAR T Rttt — 2z IR LA R, SERE AT 008 5 AU IR
BNV G EE AT A . BN T, FRSE I = T R PPP 101 H I K it
HEH 4 FENETOFRIEES ), FR, RMHERERANSER, HEA
O P T 00, BATWN, TR BN S L B A (e, A
A £k B TS U, MAEMAERY Tk, AGEIRE, IRAE M E
P 5 A THT 08 AT A% 56 A R ILE Ak A 3R THZ T, BT LAY — 8 % )« SR 44 I,
FRATMGI ] T ORISR RO 2 0, [ ANt 44 SRR AT /N A 5 A IR Y Bk
TG 2. PRIIRE, T3 KU 4 (14 M (5] 54 75 2 5O 2 T R SR
FRAT T R 2 B I RO RIT 0 5 P

B SWERA N — B R RAG— 0BT, ARSI TR 5



R BRGNS E IS (LOF) 2016 45 3 FEHE

SEIEARAR ONEEERER T KEET

A YRR AR A2 g 1K |13
6 A BT AT R N B g 5 i E
AN TR RSO A NEAR A A
B WHERT LT A TiE .

T 1)

N

El- 4=

WA, AR ILE

o, MeistE,

& REHASHSE

HEAR T, SR

PN

5.1 et IREEE B~ H A1 0L

s NRmo
e VP
e i e 'Ejtf; T
1 &L 4 3,507,226,856.14 80.35
Horr: SR 3,507,226,856.14 80.35
2 I 5 WAL s $ % 25,773,784.20 0.59
Hr: iz 25,773,784.20 0.59
B SCRRUE SR - -
3 Dikerd e - -
4 SRbATA R - -
5 SENIREE G Rl - -
Forr s S = TR] I ) SN 3R 5 < i B 7 - -
6 AT F MG F A &5 829,104,840.26 19.00
7 oAt 25 0 5% 2,684,808.12 0.06
8 At 4,364,790,288.72 100.00

5.2 & IRILAT I 7RI E R R AHE
SRURA: ANRMT

Fo ey

e il AR h;jj/f@t“
A s MRy e il 31,081,905.39 0.72
B KAl 143,926,493.53 3.33
C il Mk 1,923,263,612.68 44.44
D CEVAINEE WA NI S W% Y S AN 4 85,942,910.48 1.99
E jesiin|4 210,297,017.53 4.86
F fb R AN 92,051,156.55 2.13
G ACIRIZH CAEFIIREOL 121,956,788.20 2.82
H g Aol -
| &R ARG BRI 177,896,028.26 411




R BRGNS E IS (LOF) 2016 45 3 FEHE

J A4 512,330,017.60 11.84
K [ =l 97,006,987.84 2.24
L FH TR 25 iRk 25k 52,651,370.12 1.22
M RIS IE s N &4 98,949.55 0.00
N IR BT 2 e it i B 13,276,000.00 0.31
0] JE RRSS  AE BRI A IR 55l - -
P HE - -
Q TAMFE 2 TAE 13,680,194.88 0.32
R Ak AR E AR R 31,767,423.53 0.73
S oA - -

it 3,507,226,856.14 81.04

5.3 A WIARIL 2 S o5 F 2 5™ 1 LB /N HE e B AT A4 IR SR BBt WA 2
GRERA: NRMIT

R | A | mEmask | KR G Ao RSB
tefl (%)
1 600036 HrE4T | 13,500,000 243,000,000.00 5.62
2 600612 LR 5,236,225 214,737,587.25 4.96
3 002051 Hh T B 6,001,058 120,321,212.90 2.78
4 000423 ZR R ] fig 1,749,966 104,122,977.00 2.41
5 600900 KILH 5,400,000 71,820,000.00 1.66
6 000895 | XULKJE 2,642,000 62,324,780.00 1.44
7 000651 (AR 2,800,000 62,216,000.00 1.44
8 300156 (e SINVR 2,449,935 62,105,852.25 1.44
9 601021 BN 1,338,626 60,465,736.42 1.40
10 601166 MV ARAT 3,529,700 56,369,309.00 1.30

5.4 MR HIRILGTR MR R BB AL G

SRRAL NRTTT

g % A AR Eﬁﬁfgfﬁ
T : :
e : :
e : :

Sorlt BV G A : :
4 A 25,773,784.20 0.60
5 |t : :
6 R - .
7| ek Tkt : :




R BRGNS E IS (LOF) 2016 45 3 FEHE

8 [ M A7
9 HAh
10 it 25,773,784.20 0.60

5.5 IR 2 FOHMEL 5 2 e B 1HE LU /N HEFR B A L4 5355 5 58 B A

SRERAL NIRRT

34 B

JF5 DiEi A L] i3 K HeE (5 ARME 14H{E LA
(%)

1 112044 11 #1701 50,000 |  5,357,500.00 0.12
2 122641 PR il #% 80,000 |  4,110,400.00 0.09
3 122911 10 I 34,860 3,709,452.60 0.09
4 122080 11 R A 25,110 2,636,550.00 0.06
5 122680 PR R fi 50,000 2,610,000.00 0.06

5.6 A WIARIL A S E 5 2 & 5™ 1E EL /N HEF B AT 44 B SCRFIE SR

B I
ARSI AR B IR AR FFAT B SCRFIE SR

5.7 IR 2 Fo A o5 2 S B 18 U RN HE PP IR R 44 B & e 3B

4|
AHE ARG HRRFFA SRR

5.8 R AL 22 S E by e G B 1 B RN D 7 144 BUIE A3 58 1 4
AT ARG WARARFFAPGIE

5.9 R WIARAIE G AT IR 5L B i L v

5.9.1 IR AN S 858 (1 AR I B fr G M40 2 B 4
ARSI AR IR T IR I BB

5.9.2 AF: GBI DT I B B BUR

He G AR IR TR B 5

5 IR A G A3 BE 0 [ Tl 5222 2 s L i

B

AN S AR S BAAR TE 5 B B F %
5.10.3 A E {5 4 B2 # B -




R BRGNS E IS (LOF) 2016 45 3 FEHE

AR AR AR TC A B 4 7
5.11 A G HE
5.11.1 N, ARIEERHE PRI EHOGEEEM I ER, RRMASESE
BB AT AR I RAT AR AR T AL R A, BAE R g ) H AT
—AENZEIATF T TR .
5.11.2 FEE T AT T4 BEER AR B 4 & TR E 1) 2 e I 52
5.11.3 HIA HUAth #5300 5% 7 44 ik

e NRmt
5 e S

1 17 ORAIE 4 1,468,776.03
2 ICIE ST H K
3 IMLidivel
4 VA RS 1,036,607.08
5 JE AT ER 3 179,425.01
6 HoAth SYCR
7 Rt
8 Hofth
9 it 2,684,808.12

5.11.4 WIRFFA AOAL T YT w] e #5155 W] 240
AT AR R AR I A AL T e I nT Fe 4 57
5.11.5 WK+ 4% 5= A7 AR E 32 FRAG DL I U Y
ARSI G AR T R A A4 BB SR R AN S RS D«
5.11.6 BB AL AR B A HAR S 7 HiR #
£ oL TN 0] Y S P 0 RS R Tl LT X S P
& FFBAEEHHRS

AL fy
AR A FH ) JE A B 3,439,722,685.68
AR A FAEE 4 5 R i 28,390,031.11
P AHR R A < S B 3 107,783,658.05

AR T I < 45 2 AR B 3

A A A A I 4 17 AU A 3,360,329,058.74




R BRGNS E IS (LOF) 2016 45 3 FEHE

g ESBEHANZHESTRSRELESENR
e BN AREE SR AR Z 15

ARFE G AR WIS 2 FH G R S B AL G 1
7.2 HEEEI NI HEA T IR RS AE 5 A
ARHE H I TC R TN ds F [ 58 S B AR L G (1 0L
8 HMERF VSR HAMEEEE
8.1 e JH A R 1) 3 LR I

2016 ©£ 7 H 2 H kAt E I GEHARA

2016 “F 7 H 2 H AR EGEHAMAF R T v HR, HHE, SfE
BN G FHAB MO N R AE T2 R RS LI A

2016 £ 7 F 7 H kAT B R B IR 5] 5¢ T HE T &8 3 1 s a7 4
BRI K I 5 A A PR A W AR ML I A 5

2016 4F 7 J1 28 H R AT H 1 4 B PRAG IR 7] 06 T 38 23 FF i ek 4 1
AL R R 2 PSR B WA BR A R RSN I A 5

2016 4 8 H 17 H kAt B H a8 P TR A W] K T T &0 R S0
Y& T & A BR A R D AREEHUA I A i

2016 4 8 H 26 H KAt B H a8 PA TR A R KT T 50 R S8
AL S e 4 5 A PR A A O ARES LA 1 A 4

2016 4 8 H 31 H KAt B H a8 P TR A W] 8T T &0 R S0
KBS AREE AR AR RN A

2016 9 H 20 H R M HIESERARAF KT AR ESR., KH. @mAE
BN 53 Je A Wb N G AE 72 F) IR A DU A 1
8.2 HAhAHIAE R

e B IAAR AR ML T 1998 4 4 H 9 H, & ENIE I 2t BT
fE it A E RS AR 2 —. AREEEREI R, e, B I K
My R UM TNAE BRE S AR, EEE. R RERETAF. A
AR EEE RS EEA . EMAESIESFEA . BN EH QDN A4
FELN. BN R ETF RSSO BEl Rip kil ETF 8B |t
WS FEESNESEHN, DL ER P E AN R R SRR EENA,

7.1

=
>

g

I

0

10



R BRGNS E IS (LOF) 2016 45 3 FEHE

FUET A AR it RQFI B LN A E S e 55 AR 2 RS A
"z,

e H G RN RO AN AL, RO TS, s MR R 47
(T o AR AR IE S5 B A 90 R D B e SR G R 2, EEE S 4
% 2016 4F 9 F 30 HEE) , HLEFRIIREA/E 75 R RIGMER G RIS (RE
PR 80%) FFHER S 6, EEEST RS A A 7E 58 H w7 £ (B 22 L FR 95%)
4 5 5, BRI 300 SRR A 7E 39 HUESRIR S S AR & HEAL 5 10,
[ e e ad S i, R 30 RAGTHRAE 39 R RIIFRINA i 7 U HE b 44 5
11, B HE&EIME 194 A MARE S HHEA 5

TER P RS TiH, 38, REEGRBLE P TFRNTH, EHiEEmE
M ER AR S A5 (D W B S ERBBOORGE AT, el
W55, BE— SRR RSB RTE P, AR REE 2R 7 (2
W AW RS T HE TR (A, ek BB A R, (3D R R
Ko Bom, a7 o “HUREIES B L7 L 2016 dERE
FikA RPN EAEEED), NE RS RIS .

9 FEXHEX

9.1 KAEMHF

9.1.1 H EIIF I 3 A% i G MR HFL B (1 ST

9.1.2 (fH W EZ ORGSR TS (LOF) E&E5F) |
9.1.3 (‘EEIEFEZDIRA BRI RS (LOP) FEEFHIL)
9.1.4 VAR WA

9.1.5 EGE H S BErg At B LI

9.1.6 FEEHLE N5 Bkt R B

9.2 A7t T
B SCEAF T 3 4 NN e 4T NIRRT .
9.3 R0

Pt T RS g BN B S 308 N T P o B 22 B o &S F o RS04
LAY A, BB AR A BN R A S SO R A BUR A

11



R BRGNS E IS (LOF) 2016 45 3 FEHE

e H B E A RA T
“O—AFEHH AL

12



	§1 重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4 管理人报告
	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 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
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 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
	5.6 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
	5.7 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
	5.8 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权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8 影响投资者决策的其他重要信息
	8.1 报告期内披露的主要事项
	8.2 其他相关信息

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


