SRR OURI S U 2016 4F 48 3 ALK

i

4 2016 £

.
et
|—a

5 332

{5 A SR MG R B R BRI B

=R

2016 ¥£ 9 A 30 H

HEBHEAN: BEESEEFRITEAT
HEXEN: HEBRITROERAF
WEEBHE: 2016410 H 25 H



HE{ R 5 U0 2016 F 5 3 FRE Y

§1 EERR

RN E S LR RIEARS TSR AR BRI E, R IR IR B KIS
TR AR SENE L R VRN S8 B A AN ) B I DT

FEAUE NERIRAT R A PR 2 m IR IE A & S RIPUE, + 2016 48 10 A 20 H & 17 AR
T S5 fahn . AR A GG FNA, RIERRNEAFAER B, R PERRR K

HH

pus
E=

lz_/ o

ot

SR VE LSS . B 53 SRS BEAE T AR e B, (EANRAE SR & — 2 B A
S 724

FE NN GIFACRILARE I . BeoEA WS, BB AT 558 DR SRR A2 Bl 1 A

e IR IR

PN R e S N2y
AREWIH 2016 27 H 1 Hi2Z 9 H 30 Hik.

§ 2 B Rt

L& TR FR AT BRI 43 R
Yy N TR HEAE X

e AL 165310

2 oy AR 165310

Y (Y L TF iR
FEE AN 2011 £ 5 H 6 H

T R I e 1 i 0

110, 823, 421. 52 i

BB Hbx

AR R P 3 RS s 3 R A JBRS S8 AR 45 5 (0 5 vk g i B Tii 4 =]
A BAEHI KRR T, IBRIE ST R @S E, g EdK
A5 5 Q3 v T S L B HE PR 4R B RT3

SR L UM S I [T U VS (U RS EAty -a S U S X N
eV m o AR B RO BE TE AN 0, IR N2 3 R 3545 LU= AR Ay
B2 A AE IR B PR ER DUR TR AE RO 08 2R, 6 T 2 A 0 AT S A
B E, AR EIRGE RS IREED S r s A AR S 5 5y
BB, SRATE i 05 2O BAT B8 1 B S I SR 1 58

Zﬂéo

Mk & b A 1

AR G HMP ST EEACHEME D 95% X PR 300 4R B2 Z8+5% X il R
AT % A A R

IR AL 2 i

I g JE TR SO AR R BRI &, H S AU R KT
ET MW EES. GRS, REIES AR S LS,

ONAEZF AR 3 v R et AU o et RO MAC 2 P i e

2o 411w




HE{ R 5 U0 2016 F 5 3 FRE Y

MASEG T B PREE G ARG, AR AR R IR
Ko WAC s A AE PR B SRR, JE XSS R ST MAL i IR T 1 J S 7
B it AT IR AU ZRIIL v R e PO 2 P S 2 AL
XU AT T A 2 2 i T I A BCR R SE

HEEHEAN BERECEHARFTEAT
HELEN BEERITRNERA
N IE D I 4 TRiFR TRAE XUH 43 2 B 22 2iEfaf jeX iR
FIE 21 N ERR BEAE XU 2iEfaf JeX iR
I A2 S AR
EZE%JJ'& EMZEAR | esalg 150036 150037
WEWK T B iESE
106, 431, 499.52 #% | 1,756, 768. 00 {4 2,635, 154. 00 f4
L B k k k
AEEETXHE G
A7 HEAE I A ST I

& FLXBAIHU | R ER AR R | SR #R R
aACFRE T MY | B Weas e | B i XU e P
TIE ISR | B GiRAUES . | MBRARE, HAR: | WIS RE, H

i AL RERAESMEEE | MBUIGEE ZAR T | RS A O ot 2
SR, MIERR | @R SN e T R
PR HE G AL R W HE
K e U AR
Ao

§ 3 EEMFEIFMEEHERI

3.1 EEM &t

Bhr: ARG

F B 5 Fa b WEW (20067 H1H — 201649 H 30 H D

L A S S a8 8,271, 965. 27
2. X HH)E 7,706, 584. 96
3. BT 35 5 4 A B A R ) 0. 0623
4. IR = 1A 143, 948, 320. 99
5. WIRE: S HidHE 1. 299

E: 1 AW B R A e AR E O . el . AN (NS A et a2 s ) 31
BRARSC 2 i R A, AR 9 A 9] E se il as n_EA I 2 se (B 22 3h 45 ek

2 Prid eV SHRFR A BREFFA NAWEEE 5 B i) & T L, T A2 5 Se Bl K 28T
P oKy



HRAE R oy I 55 2016 456 3 ZEREER S

3.2 e FERI
3.2.1 AR 5 HIE S0 BUFHE N IR KI5 R L5t b B Wi 2 2R 1 EL AR

- M
Wk | plotesl | b | DUERE ) -
et ® B2 | WS @ggzw 0-0 | @-0

TE=1NH 3. 42% 0. 74% 3.01% 0. 76% 0.41% | —0.02%

3.2.2 BEEAFAEMURES RTHHMEHE KRR LSRG LA Al
AR Zf K L

3 UM 5 IR S 8 0 2 N1 3 15 T b 238 L e e B 2 2 1 5 s 4
s L

108.55%

94.95%

31.41%

G7.84%

54.28%

40.71%

27.14%

13.57%

0.00%

-13.57%

-27.14%

=+
[}
[x}
[}
5}
—
]
[T}

2016-03-04 { -

2O01410-31 4 |-
2015-02-06 | |-t

F015-08-21 1 |------F-mmmmm ez

F015-11-27 4 |-

2016-08-10

2016-09-16

e u e I T O S S SR S
2014-07-25

PO130F22 o | gt e

@
o
e}
2
)
o
o
o

2012-06-01 - |- eepemmnm gt
2012-09-07 4 |------ oo

2011-05-06 4
2011-08-12

=
-~
o
+
-
o
&)
— il

= Al LR S SR KL e BRI

T AR, ARSI A S BT A e A R ER .

1 fi U S £ Sl S L R A S b R

§4 BHEAME
4.1 BEE4HE (REESLHPAH) f{

| #x | s | mARkemiEssn | ERAL | ]

40411 m



HE{ R 5 U0 2016 F 5 3 FRE Y

HIRR IR
R | EEEH

FEVE &Rl oy #r )i (CFA), 2003
1 ARG RFERT L
fii. 2003 £ 1 H 2% 2005 4 8
IR T KR &S HA TR A,
PIAT 4 m TREERAE 70 63 . Fk) &
JEER A ST . AU BRI R
WA, 2005 4F 8 H M EE 5
SEHARTUEAF, TMEHA
T AN e 2 51 AN O s
SRBVEE, ARG . B
B A S B
W &l TFE S 48 50 ot
5. 2009 4F 11 A 5 HigfT&E
VIR 300 F5 B IR X B A 4

NG =1 =
ii;%i (LOF) 3443, 2010 £ 5 H
. HERPEIEE L 0015 48 3 28 H% 2012 4 5 H 28 HAT i
Pt | B AR - 13 N . G s
H25H # 2 TR 5 B R IR

BRI S

7 IR BB I G ORI e 1 2

&4P;2011 49 A 8 HE 2016
T A 20 BARRUERATH 60 52
Gy BT IR e R R &
MBS G 40, 2012
3 H 16 HEAEEISIRIE 100
FaHt s R R R AL S L &
Z R, 2015 4F 3 H 25 Higfr g
ERF o e B e a4
;2015 4F 7 F 31 HiZfEgfE
HOUE LB ) 4 Rl 4 22 R ES
NUEFFHRE R SR SE R, 2015
8 H 6 HET&EHiEm il
4 & 48 5 O I 77 #

B R s

4.2 BEANRE A FEEE/E-MTE 150K

AN, ARGEBEANAFERERLSHDIFE AFZERIT N RGNS
NIESOERFA NERFIZE, PRy GEFRE)  GIEFIRBREER) o HALA SRIEAEA
P CREAEXUR SRS 1 > R RS B I e I S A F) AIHLE



HE{ R 5 U0 2016 F 5 3 FRE Y

4.3 A PR GETULH
4.3.1 AP35l B I BAT B

NTAPXFRBTEN, CRYHTE ARG, 850 AN IR RIS 5 P ol s S5 v AT
N, AFREE QEFHREEGE) o GERRRESEHA R AMERESEL) « GEFR®E
BENFNTPEGHERSEL) « (ESEHEARRE R P 5 E NS AR &L
R A /] EBHIRE, SEFEIT T (AP HEHINEG - (REZLHEHINE) (APl
NFZGEBINEY « (Raih REEIE) SRR EEHE . ARMHNZS RGEHRE T~
PR GRS, — BN FE G R SESL R —iE i, R H sh U1 2 A28 H AT 84
W ORTE SR B BV B A PR AN AR B AL, A ROl 5 =07 38 5 ZHHE AN R 3 20
B LNV HEAT H 2 s o
4.3.2 REX BT AT TN

Ak E N AR LI R B LGS 50585 AT sa b 7 H R 1858 5 As 8/ 1 Bl 52 5 &
HEIIZAE SR 2 H S R 5% I DL A&, REINAEE AL R LT N
4.4 RGN E SR T RIERIBES T

5 FRERERAELL, 3 FENRIERTIEECFR. RGN, ARG REF R
FOTC B RN, 85 AN Bk R, FBH SRt AR B E,  BASAE T b4 Bl AT RE v R A
fi, JFHEEASZIL T HUE H AR

4.5 EHAE SNSRI
AR AL A A E I K2R 3. 42%, BN 0. 74%, SRR IR 23S % 3. 01%, JEENTE 0. 76%.

H

D

§5 RBEHGHE
5.1 |EWREE T HSHER

Fs it H e () RS BRI (o)

1 TS ar 134, 757, 233. 44 91. 68

Hob, R 134, 757, 233. 44 91. 68

XL as - -

[ 5 WAL 2 $5 B - -

Hrb: fiid7 - -

BTSRRI SR - -

4 | stwlmitR - -

SRMATAE TR - -




HE{ R 5 U0 2016 F 5 3 FRE Y

SN G

Forpre SEWTC R KN IR B
R

BATHE MG R &S5 12, 165, 327. 88 8. 28
HoAh % 7= 62, 822. 12 0.04
it 146, 985, 383. 44 100. 00
5.2 REWRFITVW R BRERFHE
5.2.1 MEWRFITUL R ARERTAHES
e
fof A ARbE Go A g@@%%
VSN 7 N QN | 4 4, 880, 986. 72 3.39
KA 3, 956, 601. 00 2.75
il i Ml 47,239, 619. 00 32. 82
N AN /i R IEEI
D Ejj J1s BB R 5, 028, 304. 98 3. 49
E | @5k 8,916, 362. 00 6.19
F | #ibRAEE 1, 225, 334. 00 0. 85
G | ZiEiEH . SAEAHEENL 731, 228. 00 0.51
H | EmEAER 261, 482. 00 0.18
I R RS BRI 3, 547, 004. 60 2. 46
J | &Rk 44,601, 456. 29 30. 98
K | b=k 8,941, 530. 29 6.21
L | M S5 RS - -
M| BRSO AR AR S5l 1, 685, 435. 00 1.17
N IKF) . IR AT FL i B B 154, 875. 00 0.11
0 JEECIRS BTN H AR IR - -
p HE 786, 149. 56 0.55
Q TARM2TAE - -
R A ARE R R 2, 800, 865. 00 1.95
S o - -
£t 134, 757, 233. 44 93. 62
E: PLEATIEr2R0L 2016 45 9 A 30 H B ERIE Y2247 MV 2 28hn 4
5.2.2 EWRET LSRR HBERERERRAS
N S N A I N e b S i
5.3 MEWREA RME S ST B E A RK/MEF BT+ 42 RSB % 4
7 3 & R VR E

e

i ZEARRS JBeZE A R

e (BO

~AfrHE O

el (%)

#

=

i
-
s
b=




HE{ R 5 U0 2016 F 5 3 FRE Y

1 601318 Hh [ P22 290, 456 9,921, 976. 96 6. 89
2 601328 T IEERAT 991, 100 5, 480, 783. 00 3.81
3 601818 HREUT 1, 315, 200 4, 984, 608. 00 3. 46
4 601800 Hh [ 22 401, 200 4,429, 248. 00 3.08
5 600000 THRHAT 252, 974 4,171, 541. 26 2.90
6 001979 FAw e O 259, 600 4, 148, 408. 00 2. 88
7 600019 FEAD 755, 503 4,132, 601. 41 2. 87
8 002594 Al 74, 300 4, 130, 337. 00 2. 87
9 601166 MVARLT 238, 000 3, 800, 860. 00 2. 64
10 600015 BT 375, 350 3,772, 267. 50 2.62

5.4 EMREHF AT ROBRFRTEAS

RS ARG RRFFA 657
5.5 MEFIRIEZ A SRMHE G S 735 EL IR/ HEF BT T4 B B R B 4
ARG RR A 7.

5.6 MEFARIZ A S G G F 758 LU R/ HEFF IR0 42 B SCRRIESS B R

4

AIE G AR IR ARFFA 5™ SCRAIESR

5.7 MEWIRIEZ A RE G HS T F#E LR EF KR LA St B R R YA
ARIEEAREIRARFFA RS-

5.8 & BRI A SRE G ES T 1#E BN HEFF BT A BUES B B 4
ARG AR WIRRFFABGLE.

5.9 MEMRFEE TR KBTI 5 18 0L U A

5.9.1 MEWIRAEE ST H KB B S5 25 B 40

AFE G AR WIRARFFA BRI 0T

5.9.2 ZEEFR MR K BFBUR

AFE G AR IR AR S A Bt 152

5.10 IR EFHARAE SR B M ERH LR Z BB

5.10.1 33 E FUH S B HBUR
AT AR AR BB E G B

#

b=
i
-
s

=




HE{ R 5 U0 2016 F 5 3 FRE Y

5.10.2 1 H HIRAFE S H B 0 35 B2 5o AN 45 2 B 4
AT G AR WIRAR B R E G0

5.10.3 A3 E G S8 E
AT AR A R BB T G B

5.11 BERA A MHE
5.11.1

AR I < AR T I N BB T A4 UE SR A RAT AR O N B 1 S 58 R A AN LE A 75 i 1) AT —
FAZBNITHETT. 41T,

5.11.2
BB AT T4 B SRR 2 5 [RE BBV
5.11.3 JCAh B M B

S K e (o)

FHARES 59, 558. 58

SCIE SR i 5K -

YR -

NS 2, 564. 59

I MR R D 3R 698. 95

bR -

FEHED -

HoAt -

Noii ool N I Nerl o) I N R N

&1t 62, 822. 12

5.11.4 & HIRFFE KL T F O R T #8655 A 40
AN T S AR T WA A Ak T O ) m] e i o
5.11.5 35 HIRHT 428 B R AP AR Uil 52 PR B L Y 1t A

. TEZ R | RS |
= ;gf il ;Ef k . N F—E'm’ S H
FFs J AR e ER 4% ASE GE) | 1 B () Tt 52 PR 0 15 B

1 600019 T Ay 4,132, 601. 41 2.87 BT EHA

#
©
b=l
H
b=l




HE{ R 5 U0 2016 F 5 3 FRE Y

§ 6 JFHAEEHHRS

AL fy

miH HAE XF EERE AAF L
i 35 HH BRI A A A 162, 917, 288. 96 1,929, 340. 00 2,894, 012. 00
i R HA 3 1) 2 4 A F ) £ 0 1, 209, 810. 51 - -
P - ik 5 U A 1) s 45 A e [ 470 58, 127, 029. 95 - -
*&%’ﬁﬁ"ﬁ‘ﬂ . %%ﬁﬁﬁzﬂ i 431, 430. 00 -172, 572. 00 -258, 858. 00

(&b BL7 =" 3551

i 35 W AR 5 A0 A 106, 431, 499. 52 1, 756, 768. 00 2, 635, 154. 00

TE: PRI ARSI AU AR < = A B 8] (1T E S e 0 e < S AR B A

§7 EEEFHENZHBERRSBRELEESFHL

71 EEEBEARFFEEESHBRIHENL

ARG AR WA G BB A A G
7.2 ZREEENEHERRERRFES 5 WA

AR AR 1 ISR R A BN [ AR R G O R L«

8.1 HEXMFHR
oo E M 2 SR SR 20 53 M S FRIE 2 45 e BT 31
AN

2 CHAE UM SR ) R SR RIE SR AR B R A

§8 #EXHEZ

3 CRAFXUR S 3 o) B SR RUE TR BB AR S U )
4y CRATOURI SRS 328 7 SRR RN R R R B S FEE PI0)
5. FEGE B 5 SRS LA ATE ML S 5

6. FEFE N

8.2 1Rt

e A S UNE TN PN

8.3 AR

AL ATE VAR
T I B B NAE SR e TP B R Y A T

==X
= o

BB AL B LI (R S B B o B AT AR S AR5, A8 BN R Y S B S R B

010 7 11 b



HE{ R 5 U0 2016 F 5 3 FRE Y

EEREGERAWRIUEAT
2016 4 10 A 25 H

R T e



	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

	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

	备查文件目录
	备查文件目录
	存放地点
	查阅方式


