i

4 2016 £

.
et
|—a

5472

{5 A SR MG R B R BRI B

=R

2016 &£ 12 A 31 H

HEBHEAN: BEESEEFRITEAT
HEXEN: HEBRITROERAF
WEZEHEHR: 201741 H 198



SRR S 0B T 2016 4E 4 4 IR

§1 EEHRR

WS EHANER S LEFREAIR S R B REIC R, R UL s KR,
T FL A B RS L A PR T8 B AR AR AN ) S TUE

REIE N IRAT RO AR A RREAR G S FME, T 2017 1 5 17 HER 7 ARE
R S fE b HE RN A SR FEN A, RIERZNEAFERERICER. RSPk
B

B RV LSS T L B RS T A0 SR N AT s I g 377, (EAIRAESE B — 2 £ A

BRSO ARIAMREZIL . BB S, Beot & e AT I35 oA S A2 B A

e IR IR

A 55 E R E H T
AIREIE 2016 4F 10 H 1 HilgE 12 A 31 Hik.

§ 2 E& o

FE & TR PR HAE R oy R 5
N TR HEAE BUF

R4 F R 165310

A 165310

Y (e LTI
BEE&a AR 2011 55 H 6 H

e WA, 5 0 AU

104, 111, 468. 34 11

B H bz

AN R P 2 RS 9 108 R JBORE e A 45 5 (R 5 VR Ok b i A ]
FEA AR RS T RTIR T, IBRIEE T A @, NHEhK
LipSEarie cptb et 4 =k 58 I g A I 38

VB B U = I o 1 N VI 1 PO 2870 S U e el )% RN
e B SV B OB SR M, IR ANAZ S LR 3545 U A Ay
B2 AR BN PR 3R DL TE R IR 08 i, 7 i AT o A
BB b, AR LR IE GRS T T ik A A 5t oy
BrC B, RATE T b5 SO B A 50 0 i B R R I SR 5 Bt

He o

b £ b v

AL PS5 LA I AE N 95% X YPIE 300 FEHU 35 K +5% X 75 V4R
TIE IR,

IR HAC 2 5

AFE B TR O AL A B A, KU A U 2 7K
mT IR EEE. GRS RE TR G A R SR
DAUEZF LBk o (R A e DA - A et T A 2 P b o

MASEE T B ERE S M HURE , AR ATR R DU TX
Bor s Wi AR R BTSRRI, XU AT S WA e IR T 3 ) P 22 7
SO TSR N RIS e UL 2 1Y 3 R AE

%2 7 310 W




SRR S 0B T 2016 4E 4 4 IR

RS AN TS 5 T v T 3 1 A SR Y e S 4 0
S L IN BERSEHARITEAA
EEFEN AR AT A A R A 7
/\é %/\ S %/\’E’“ N N .
;;E” PIRGHIEEE | g s | i R
IR 1 N T N N .
;;E” L R iRl R
AV B N >
;;Eﬁjj‘& LR e 150036 150037
AR T E D HIE S
4, 846. 34 4y 1, 646, 648. 00 43 2, 469, 974. 00 4y
T 99, 994, 846. 34 ) 646, 648. 00 17} 69, 974. 00 143
AXEET XA
AR AE I B ZE AR L
G, HESAFGL | @ERE AR R | 15 UL AU &
WAKFETRMHY | B aifase | B s XU . i
TR RESRE Y | Fd. MEMES. | B EEE, R | G 0SB E,
AFAE TRATIIE S | AN R BT | XU AN P a5 2
MRELS, NIFER | BRI S o T A R 2 A
B L I R R A TS E.
B ¢ i A 2 1
i il o
§ 3 FEMFHRIFNESIFERI
3.1 EFEMEEBR
Bfr: NRMt
B LA it (2016 10 H1H — 2016 4F 12 A 31 H )
1. A C sl s 3, 403, 623. 00
2. AIHF 1, 829, 569. 20
3. AT 22 3 4 1 BAS B 71 0.0170
4., FAARFE G % P2 vl 136, 706, 703. 42
5. WIR I 4 A E 1.313

Lo A s s $5 2 e A A RO . BEBTIas . Hofblo N (A& A SROHEZR SIS THERAH
KU GEHIARE AR A S SL B as in_EAI A s B2 sh 1 e .
2 Frid eV SR bR A IR AW B 5 2 e 1) 5 T3 A, TH A B SePrilieas A 28T

Py




HRAE R 7y I 55 2016 456 4 ZEREER

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

- TR
wimEs | wko | b | OORE -
et @ B2 | mK5EEG @g;zw 0-0 | @-0

TE=1NH 1. 08% 0. 66% 1.67% 0.67% | -0.59% | -0.01%

3.2.2 BEEAFAEMURES RTHHMEHE KRR LSRG LA Al
AR Zf K L

A R S5 20 i 2 R B3 B0 B U (B M -1 2 5 ) Bk i BU e Bk RS S 38 1 I sR A
bl =

108.55%

94.08%

21.41%

G7.84%

54.28%

40.71%

27.14%

13.57%

0.00%

0140301

201408-23

201501044 ------

91 T SO SO SRS SRORONS SRS
A e s i
L e

20160220

201608024 -+

2016-08-13

2016-12:25

20130807 |-~
20131118

2012-03-10  f-----er-----2 2
20130113 { oo b g
L o e e e e

2011-05-08
| 2011-08-17

4

=

t foi AR S SR 1 WORE S 5 RS TR e P TR e sde —— 00 RO e S 1 sl 2 b i Rl BT B A

E: ARG, ARG HS AR EEEEFRER.

§4 BEHARE
4.1 ES2H (RELSHNE) BN

HEMEESLHY HEZ5 M
1, 4% ARG LR | IR ]

{EERH # AT H HERR

A . FEVF&R S BT (CFA), 2003
;igz (1 R L
s | 2015 4 3 A +247. 2003 4 1 H A 2005
Gt zé‘ gt %5 [ - 14 8 HELERT Kt 4 B
PP BIR AT, JIAT 4R TR
iz FoR - BRI R B

Ui ML BRI 58 iR R B




SRR S 0B T 2016 4E 4 4 IR

2005 4F 8 ARG H4:
AR 57 EAi)fEﬁnﬁ
B i 5 O W FEE0
S BIER B R &
DT B M 5 A B
RS S TR R R B T
M. 2009 4E 11 H 5 HiEgfE
BEVER 300 FREGEH R
#H4 (LOF) RE4e4H; 2010
5 H 28 HAE 2012 4£ 5 H
28 HAT LiFt& st 5 R
FEC T BOE 5 7 35 4
R RSN S L T, 2011
9 H 8 HAE 2016 4E7 H 20
HAFERIEFE A TH 60 52 5 B TT
TR FE HUE 77 45 % 4 A
RSN EELH; 2012
£ 3 A 16 HEMTEEWIE
100 #5 Hi 38 5 UIE J5 F5 7%
GIEZI, 2015 4F 3 H 25
H AT 215 XUR) 43 9 i 52 2%
SHIREEZH; 2015 F 7 H
31 HAEERAS Ul I 4
RlLHE 2550 9 ke AGIE J7 $E BE
BEeRE&A2H;2015F8 H 6
H % 2016 4F 10 f 25 H4T#
fEHE R 4 B R 5y
FRENEHFRERESESE
S,

4.2 BEANRE A FEEE/E-MTE 150K
AN, ARGEHANAFERERLSHDIFE AFZERIT N EeEEANSMI 0
NIESOFRFA NERFIZE, RSy GEFRE)  GIEFSRBREER) o HAbA SRIEAEA
P CREASXUM SRS 3 > R RS B e e e S A F) AIHLE .«
4.3 AP GETULH
4. 3. 1 AP 5 B HIAT L
NTAEXRFBREN, RPN, B A IE SRS 5 F ad s 45 2o AT
N, AFRYE GEFHRBHEEE) « GEFSRRERSEHAR NESEGIRSEL) « QERRSE
BAF AV SHEIERFEL) « (RESEIARRER G E SRR Imk) SR

% 5 7 10 W

H

%



SRR S 0B T 2016 4E 4 4 IR

RN F I, S AEIT T (A FREGERMEY - (RERLSHEIINEG - (AFAPTE
WS EHINE) « (R REEINE) SEREEEHIE. AN RgHRE TR
A SRR, — B BN R < R I SE S [F) —EZRI ,  RGEE ST 2 A AL S B AT A

B RAES R E BIE S T AP AR A G, A E R B0l I 5 =5 A o) ZHHE AN R A

B IR BEAT A 2t Fai o

4.3.2 REZHIT AN EULEA

AARE A, ARESEHAARREHEGS 555 AT R H 858 5 A B 1
WA GBI ZUE S 2 H A = I S E LA 2 K, R R R A GRS T E, REHAL
58 5y MR 2 4AIS
4.4 WEW AN E SR B KIEBIES T

AN, THE T R R B AR e, KT SE — R R LRSS, (HRE AR IR B
JG, ZZPEEREW, TR BRI ARG IR 24 R LB AT RO B RS, %5 il M
HRE, A AR R B Z, IR T S R A A, ARSI T e B AR,
EfERARICE b, A Stz At W Fiig kv, HEEEIAE. EE NS G R

BRI kS 5% ) e v
4.5 I EMNEERV SR

AR B G E I K 1. 08%, T BN 0. 66%, M GR LS HEIR R 1. 67%, BEh% 0. 67%.

5 BEASHKE
5.1 EMREER-AHEGHEMR

Fe i H e (o) e BB ()

K

127, 249, 150. 00 91. 14

127, 249, 150. 00 91. 14

]

| B | | 3
=R

pas
|
|

= |6 & | BB

\
7

BN | BN | = |

TS| RS

L RRIE SR - -

7
U

N
|
|

7

[N
4 |
&
dE!
>“<$

=]

S RARTAE TR - -

i

SENIR A 4 il s - -

b KW ) SRR AR
SRl B

T | BAT AR E A & A 12, 317, 180. 64 8. 82

% 6 7 310



SRR S 0B T 2016 4E 4 4 IR

HAth %55~ 54, 091. 93 0. 04
it 139, 620, 422. 57 100. 00

5.2 MEMRBATI A ROBRERFAS
5.2. 1 REMIRIATW A RKBEHNBER R HE

R ) ARAE Go) 5%%5$fﬁwﬂ
Y-S 7/ N i1 4 1,309, 127. 22 0. 96
KA 4,121, 430. 36 3.01
bR 43, 411, 406. 79 31.76

D iﬁ AT RBOKEF R 6,223, 811. 26 4. 55
E | #3500 7, 230, 853. 00 5.29
Foo| fitRmEEN 7,595, 955. 45 5. 56
G | ZTdEiEfH. g AIEELL 102, 240. 00 0. 07
H | AEm AL - -
I 5 RALH . BAERUE BEOR RS 6, 307, 239. 64 4. 61
T | &Rk 43, 392, 358. 08 31. 74
K | sk 5,571, 532. 00 4.08
Lo | SR % sl 1, 330, 517. 20 0.97
M| BRSO RS 15, 822. 00 0.01
N IKF S IREEAN A 5 it A E 636, 857. 00 0. 47
0 JE EOIRSS A8 B HAth IR 5l - -
P HE - -
Q TPARMSTAE - -
R A AR E R R - -
S oty - _

&t 127, 249, 150. 00 93. 08

BA_EATARAY 26 BA 2016 48 12 H 31 F i o EIIE RS 247k 4 bRl o e o
5.2.2 REFIRBATI KA EBRHRR BB E

AT A WIAR BB IEER 5E

5.3 REFIRIE A RPE S ES T 1#E B/ HEF BRI+ 2 B R 3 A4

e | mmAE | REAK | KRGO | snhE Go | Do
b (%)
1 601318 Hh [E] 22 269, 956 9, 564, 541. 08 7.00
2 601166 MVARLT 443, 900 7,164, 546. 00 5.24
3 600000 THRHAT 374, 874 6,076, 707. 54 4. 45
4 600900 KL 419, 361 5, 309, 110. 26 3.88

¥ 7 310 W




HRAE R 7y I 55 2016 456 4 ZEREER

5 601988 W EHRAT 1, 486, 800 5, 114, 592. 00 3.74
6 601328 T IEERAT 740, 200 4,270, 954. 00 3.12
7 002594 EL I ek 76, 700 3, 810, 456. 00 2. 79
8 600015 R ARIT 327, 250 3, 550, 662. 50 2. 60
9 600028 W E A1k 605, 100 3,273, 591. 00 2.39
10 600335 EHLRE 219, 435 2, 666, 135. 25 1.95

5.4 |EYREFRF B RN GFREHE

AT G ARG WA RS 7

5.5 W5 HIRIE A SEMME 5 E G138 LB RN R BT 1042 R 27 B3R 1 48
A ARG IR AR A 6T

5.6 REFARIZA SR E G E S B = B E BB /NP R BT+ 42 B 7= SCRRIESR 3 5
|

AT AR IR AR I B SCRFIE SR

5.7 WG HIRIE A AMME SR SR HEHIRNFFRET LA R RE YA
AIEGAWEIRRFA HEIE .

5.8 5 BRI A SOMME 5 G138 LB /NP BT 42 AUIE B3R B 48
AT AR IR AR A BUIE .

5.9 IR EHIRAE R ERRIBHI A5 H 00

5.9.1 5 HIRAE SR BB B S MR m B4

AT AR IR R A B

5.9.2 A EE TR MIE KB BUER

AT G AR S AR AT IR 1 B

5.10 3 FHIRAE SR 1 E R 5% 1F 0 v

5.10.1 A3 E U B RBUR

AT G A S AR B8 [ T B

5.10.2 5 HIRA T G RH 10 EH G 55 oMk A

ARHE G AR AR BB FE U B2




SRR S 0B T 2016 4E 4 4 IR

5.10.3 A E FUHB S B VF

ARSI SR T A R T E U B

5.11 B HEME HE

5.11.1

ASFE Bz AR I R B AR SR I RAT AR T 8 B 1) S SR A B AR AR T i AT —

FNZBIATTETT. AT

5.11.2

SE GBI AT+ 44 B AR 2k G R RE 58

5. 11. 3 HAMEE F=Hg alk

R

y

Fe ZFK S ()
1 | FHARUES 47, 747.72
2 | RISIE 25 -
3| MR -
4 | MIRCRE 2, 809. 52
5 | MIKCHIIEEK 3, 534. 69
6 | HAdRCEk -
T | SR N
8 | Hfth -
9 | &t 54,091.93
5. 1. 4 & IR K 0 Ab TR e 00 7T S e 5 A 4
ARIE A RIS R AR FEA AT 1 AR v S e 525
5. 11. 5 |EFIRET T2 B H A ERIB R R 1B O AT A
AR FE G AR A WK AT - 44 I SEAAFAE T8 52 BRAF
§ 6 HHAREEHTEZ)
BT

TiH 735 XUF HERa A HEEL
s HAHAA) 3 4 4 AU A 106, 431, 499. 52 1, 756, 768. 00 2, 635, 154. 00
A5 30 A 3k 4 s R 43 826, 711. 64 - -
Uk - T 5 30 30 V) 35 4 S [ 473 0 7,538, 664. 82 - -
45 3 309 18] 3 4 3% 43 A2 B 4 A
O B 5 275, 300. 00 110, 120. 00 165, 180. 00
e 5 IR 2 4 0 i A 99, 994, 846. 34 1, 646, 648. 00 2,469, 974. 00

% 9 7 10 W




SRR S 0B T 2016 4E 4 4 IR

PR A BNy WU AT S = 4 80 8] AT BC R e e b e 4l S AR SR A

§7 E&EEANCHERRESBRARESRENR

71 & EHEARFHAESHIRINFL

RIEG AR WIS AR FFA A2

72 REEHEANCHERTRERRAR S5 YA
AT EAR A AR KA TN IE B 5 SRR AR SRS L.

$8 BEXHEZR
8.1 £BEXHEZR

Ly [EAIE e 2 PP 035 OUR SR 2 i 7 B SR R IR S 1558 i S B S I ST A5
2 CRASXUM SRS T2y BRI I B e ik e

3y CHRAE XM S T2 7 P ISR R TR R B 2
4y CEAT ORI SRS T2 8 7 SRR RN A R R B S FEE PI0)
5+ FEGE B 5 SRS HEAFEATE ML PR 5

6. JEEFLE AL 5 B HEAERTE LU

7 I B B NAE SR e P 3R A T A T

8.2 I =
FHEEH NSRS IE AN .
8.3 &I IR

BB AR B I R) Ga  A B  AB TR SO AR, 5 R R Py UG 3R SO R R BN

EERESETHARIUEAR
201741 H 19 H



	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吊股票投资明细
	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吊债券投资明细
	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吊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吊贵金属投资明细
	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吊权证投资明细
	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




