MG P RIT IR B RIE T R 2 & 2016
TR 4 FERE

2016 &£ 12 A 31 H

HEFHAN: BEESEEFRAF
HEXEBN: PEERBITROFRAF
WEZEHEHR: 201741 H 198



MSAEARAT 53 2] 2016 426 4 FFERE

SEHENNEHF S MEFRIEAIR S Fr R AR BB K
v HERAIE AN 7 Ak AR AEAS ) K BT AT

B FE N B BARAT B A7 PR A RRYE A S 6 & RIAE
R PRI SR bR . RIS R A AR

X B A IR SR

e SR W ik

§1 EEHRR

PRI B IR

T 201741 H 16 HEKTA
SN, RIEEZNENFERECE. RS

E

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

BRI EVSTFARIARMREIL.

e IR IR

BT AR, BEBTH AT 3BT o SR AT R AT 2 D B A

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

§ 2 E& o

FE & TR PR T HEARAT 43 2]
N TR WRATHRH:
& A 160631
A 160631
i 3 22 5y A -
Ja Ui A8 Gy A
A (Yt LTI
R4 G RAMH 201544 H 17 H

e 7 A, 5 ) A0S A

10, 322, 334, 036. 68 11

BB Hbx

B IRERAR TR A, B SR ER R O B BE AR BR R ZE e /ME, 148 H
YRR B FE I HILE 0. 35% AN, SFEEREARZEFEHIAE 4% LA

REEG R AW S IR EA A T 77, S HR R AR AR (R FE 2 b () 2
HER A PR B A B G, AR br ) e B Ry B % FERL R () A8
A AT FH L

0 R B i AR T R B I R AR R M AR ALEEAT N,
B K] 35 4 P F U RIS (1] 5 A 3 - R s P i 50 0 2880 T B SR
Wi, B R S B R R AR L S SR B A R I, B AR R R 3 80k
AR AR EE R PR E, SR BN DU T A B AT
AR E AN, TR IRERER R 2

AKFE G T B HEARAT I B 35K 2R 5 [ D 4 L ek v 2 [R) 7 H
PIRR I 25 FE AT 0. 35%, AFEREFIRZEANELL 4% . Wik $aHdw
RO ) 2 A K] 2% 5 5 R Bl 120 8 P R iR 22 e IR
B G BN LR H A ER A e 8 G PR O B8 BRI R PP K

MV £ bk 1

FRIEERAT FE B0 2 % X 95 % + R ERATIE AR R R (BiJE) X5%

20 12 1w




MSAEARAT 53 2] 2016 426 4 FFERE

JRUBS A 2 AL

MG SRMTnHEE,

A )E TR S, HAUM S Skt m TR e e, fit

ONIEZ3 439t 3k < B v XU 6 v LAY

Weas i) e RIS AR GOpTa 8 &, I ERERARIR BOCREL, B
A SARETE LSRR BOIT AR A 2 mARABLAR) RS YA 2 AL o

AN IS A TR A PR A )

BEEHEAN Hh ] BEARAT IR A PR A

T R A TR RR TS HEARAT 43 2% S HEARAT A S HEARAT B

T8 3 R RR RATHR BT A AT B

B Y e 5 | 160631 150227 150228

T B ARG R 2,954, 579, 744. 00
S B 4,413,174, 548. 68 4+ | 2, 954, 579, 744. 00 "

B -

JF& 73 G < A A U
2 AL

AFE ) TR A
& HBUR MRS
Yoo TR A Y2

EoN e Ite ST
mHais, NIEsF
rane Ll

B8 25 e TIUHIMAC 2 1
fAd. R ASE 4N
TR, T ERER
pRfRECRIL, BA
PR AR L K AR
FREPI AR 2~ = AH
ALLRR) DRSS YA 228 R AL o

MEAEERAT A i Re | IBHRARAT B (BN
e aa R a, BAT | AR SR A, A
RS LA e Al | A v RS HL T
XA AT AL o st AR R RO RFAE

3.1 EEUM &R

§ 3 EEUSEFMESIHERI

Bfr: NRMIT

EEY R =Y N HEH 2016

F£I10H1H — 20164£12 A 31 H )

1. A 2 sl s

-49, 829, 208. 25

2. AR -11, 151, 762. 15
3. BT 35 5 4 A B A R ) -0. 0012
4. AR FE ST 1A 8, 730, 521, 122. 25
5. BAAR G A5 H 0. 846

LA S R R 2 e AR RN Bl

HAN (AE A SRUHMEZRS ) 31

BRAH IS 2 i R A, A I Dy A 39 L SE e as n_E A S0 24 so i (5 22 s Wi
2. it B e b SHE R AR NINWBAE 5 2 - T3k . TN SR A S Pl et K7 28T

PoIcT




MSAEARAT 53 2] 2016 426 4 FFERE

3.2 EEBHERN
3.2.1 ARG HESHFTUHEIE KR K H 5 F S B W R K B
- TG
wimEs | wko | b | OORE -
e ® rEO | migsxe | Tl O-0 ) @-@
2@
HE=AH 0. 86% 0. 70% 1. 15% 0. 70% -0. 29% 0. 00%

TE: M2 L B = R AR AT 45 B0l 2 29 5%+ T MV AR ATV A KA R (B =) *5%

3.2.2 HESAFEMDRES B R THFEM KRR K HE RS AR
m RARF )

e 1L

WEAERAT 2 L SR TP IUH R l?[é&rlﬁj TIN5 L e S i 36 1) P S B L

2015-04-17
2015-05-18
2015-06-18 [+~

2015-07-19
2015-08-19 1 [

o
o
Q
=)

2015-09-18 { f-+---
015-12-21

2016-01-21

o
o
=
w
[=1
™

o
1

2

O L R S
mmmmm
© o © © © o ©

ooooooo

[—mrmiina

E

L W DO R — IR S e A L A R i

RIEEFLEEFT 2015 4E 4 A 17 HAERL.

2016-11-26
2018-12-27 1L

2, WMEEOWILEH, AIES IS TR L) 2k B3 4 4 7 P S 1 45 T L A8
3.3 HAhitr

*: T

§4 BEEAWRE
41 REZHE (HEESLHE /DA FH
EARES IS ZIWR | (%M AE ‘
H A H
i WE L emam | meam " e
. Ak k| 2015 4 4 1 B . BRASA, FETE, &
| prm 17 H PSR, 8 RS ML

F 4 0 12 W




MSAEARAT 53 2] 2016 426 4 FFERE

55,2008 4 7 H SR M5 e
SEHARAT, JHAEF W
XIS, R
DR AL AL, e
P AR AR,
2013 4 3 HEIRATME R
E RS ETF 36 4 e FLIBe e
SHAEZT, 2013 4F 3 A
FATMEHE EAIE R A 50ETF 3
G R HP RS EA T,
2013 4F 7 HiEH M
& 300ETF 3434247,
2014 4 12 H &3 Tmyte vt
B RFESREEEH, 2014
12 AR AR B
WILEIE AT, 2015 4 4
7 e AT S A B AT 43 4 Bk
SR EZT, 2015 F 8 HE
2016 4 7 HIATLMEEERZ
392016 4E 7 A TN
st rEER 245 A (LOF))
HEFE%H, 2016 £ 7
HE AR iEEE 2 2
A (LOF) R& R &40,
2016 4F 11 H & HA T EA
WARATIR B (LOF) 4%
G4, DR AR K&
fTAE AR B R A B,
R YA B & Jk 4 MOl %%
Mo A N AL G B4
SR KT,

W L ARBUH AT AR H I fE & m A B kg e IR AN A 2 H s SR AL G J 2 BRI,

ERH R SRR H

2. UEZF AL SGEMAT I 22 5T ML 53 BEA% 8 B IR A SR LRE

4.2 BEANRE A S EEB/EEMTE 150K

I, AESEHNRET GEFFHREEER) SREEM, hEIER 2 KA M
BRSO RS BRSBTS (1Y
Hab b, ARESMEEA ANBOREAN m . AREHIN, ARSBEGH, AMFEEREEGR

PAREEGERINAE, AEMWKTHE

A5 5 e A BURF AT R 2 1 AT N o

b=l
H

=




MSAEARAT 53 2] 2016 426 4 FFERE

4.3 A PR GETULH
4.3.1 AP35l B I BAT B

AN, AESEHNEPIT AL SHE, WRANFAREHEGEN K. ZH. HI%E
FIRTRB A PR
4.3.2 REX BT AT TN

N, AT G AR R AV I EHN B 0 7 3 A R () S R S AT N e ARk BN
ERNEHR AR AES 5055 AT a0 R H S 58 5 S B0 1 BLIA A8 Gy &l i3k
7724 H A E ) 5%IAE G B 2 Ik, B FERAE THRBUR I RS 5 AN TSR 3.
4.4 WEH N E SR B REABIES

2016 4F 4 Z=[E, BAS A R etn 5l RIXIERGESR Ba)R M S B IR AT B T .
AREE FARIRBIE G RTINS, 7RSO FGRE [l EEA b, 4 IR R R s, IRIG R S ERER
RIS B RN .

2016 4 4 ZEFEARKL G FRIIE R BOAINE, X IR G R E BIS/EH R — 2 ), G FE L,
FATHAT TR OB B, BRI SEI 1 BRI R ZE 1 0] HAF o

4.5 I EMNEERV SR
IR, A AHIAEY 0.846 Ju, Rit${H 0.883 o, MEHEARAT A$#{H75 1. 008 JT,
MEHEERAT B 43N 0. 684 0. AR HHE G AT (IS K 3 0. 86%.
P HAPY, AR 4 24 R i 25 3 O 4% 0. 005%, FEAKEREF IR 22 0. 726%, 56 Rk T BREF H AR
MATEGTTE, M5 PN IR R FERIE S AIZREA R R F B E . )
G I R R DA B Sy o R DU [ A S P I 4 B A A, o BERAT R 0 — 2B (R AR A SR HEAT R

4.6 REMARSTHFHANBBE S K= HEWE R Y

F:
§5 WAAEImRE
5.1 MEPRBES T =HEB/N
FFs H w8 (o) i B IS (o)
1| e 8, 294, 023, 229. 87 94. 58

%6 1 12 1



MSAEARAT 53 2] 2016 426 4 FFERE

Hop, R 8, 294, 023, 229. 87 94. 58

L - -

[ 5 WAL i 43 - -

;H\:':F': fﬁ# - -

B SRR IESR - -

[N
2

R - -

SERRAT A AR R - -

KBS - -

b KW IR ) SRR AR
SR

BATH RS R &4 51 449, 653, 685. 33 5.13

HAth 7t 5= 25, 969, 766. 58 0. 30

ait 8, 769, 646, 681. 78 100. 00

5.2 MEHIRETW S RHNBERRAS
5. 2. 1 MEMIARBHEBEFATILOROFARERRA S

A5 1725 ARME o i 3 4 W P Y E L ) (%)
AR RR . vl - -
B | RAM - -
C | fli&k - -
b M0 #T0 BRASOKA = HI ~ ~
HER ML
E | @yl - -
Foo| i mEaEl - -
G | imiEH. G HgENL - -
Ho | fEm AL - -
. &R ARG B R - -
Al

| &Rl 8,292, 872, 126. 52 94. 99
K | Fir=k - -
L | FGEHIRS 55 R 55 - -
M| BFEEEF BRIk S5 - -
N | KRS IREEATA L B - -
0 | EEMRS. BB AR RS - -
p HE - -
Q PRSI - -
R P& AN = 1354 - -
S LRE - -

&it 8,292, 872, 126. 52 94. 99




MSAEARAT 53 2] 2016 426 4 FFERE

5. 2. 2 MEIRBPB IR EATIL R ARER A S

AL 17253 ARME o) i 3 & W P v E L ) (%)
A VSO N Q- N[ - -
B PSiNI4 - -
C b4 739, 662. 58 0.01
BT, M 07. RE KA
D —— 37,917. 66 0. 00
E A5l 15, 592. 23 0. 00
F R A EE - -
G b e ] a4 9, 458. 68 0. 00
H TG Al - -
IR RS S
I RISl 241, 692. 20 0. 00
J A |4 106, 780. 00 0. 00
K S Hiu =l - -
L G5 R 55 AR 55 - -
M FFEHE A AN A MRS - -
N IKF IREERIA i
N B B
0 JiE BOIRSS  AZ BRI H At iR - -
el
P BE - -
Q PRS2 TAE - -
R AN NP 1S4 - -
S ey - -
it 1,151, 103. 35 0.01

5.2.3 MEHIRZATI A ROVBERRRERTAS

*: T

5.3 |G HIRIL A RHE G ES T EE BN RIRT 42 BRSO B 48
5.3. 1 IRERRBEE TR A RME SEESR - FE IR PHEF R HERER

Bt R4
FE | mEmAEm | REAR | ME (D | Al Go | D ooer
tefsl (%)
1 601166 PlVARAT 67, 380, 548 | 1, 087, 522, 044. 72 12. 46
2 600016 RAWRAT 119, 443, 349 | 1, 084, 545, 608. 92 12. 42
3 600036 ARRAT 52,111,720 | 917, 166, 272. 00 10. 51
4 601328 IARAT 138,814,844 | 800,961, 649. 88 9.17
5 600000 THRARAT 43,688,799 | 708, 195,431.79 8. 11

L

8 T 312 7




MSAEARAT 53 2] 2016 426 4 FFERE

6 601169 LT 61, 462, 866 599, 877, 572. 16 6. 87
7 601288 LVARAT 193,134,979 | 598, 718, 434. 90 6. 86
8 601398 TRRAT 108,972, 743 | 480, 569, 796. 63 5.50
9 000001 A RAT 43,374,985 | 394, 712, 363. 50 4.52
10 601988 o EERAT 106, 484, 943 | 366, 308, 203. 92 4. 20

5. 3. 2 A HIARBPRI T 1A M E S E ST E BN YT A B =&

g
e 24T WELH | MR D | ARbE Go | TR T
Eepl (%)
1 600996 BT M 12, 500 234, 875. 00 0. 00
2 603823 f=pia 3, 762 123, 167. 88 0. 00
3 601375 o R AIESR 26, 695 106, 780. 00 0. 00
4 603228 FERT 3,491 80, 851. 56 0. 00
5 002832 b 855 1, 158 70, 290. 60 0. 00

5.4 |EYREFRF B RN GFREHE

E: oo

5.5 MEFAREL A SRAME LS 7155 LB /MR BB T4 50 3R A 40

E: T

5.6 A AR A AME G FES B B E BB/ R BT 48 B 7= CRRESF 3 5

4

E: o

5.7 MERE A RME S B SH = HE IR MEFRIRT LA RSB EE YA

1 T

5.8 W5 BRI A SMME HEE T 13E BN BB LA BGER R 2

E: T

5.9 MEHIRAFE SRR KBTI 3L 5 1B 0L i A
5.9.1 R EWIRAE S TR KB B RF SR8 2 B 41

TE: AT G AR S N R R A B B

BBt

#
©

o

b=l
H
N
b=l




MSAEARAT 53 2] 2016 426 4 FFERE

5.9.2 AR SRR RBEBOR
ASIE A AR I SO AR U B IR0, LB OREDN BN, B ELRFR AL 225
TEER AR IS5 20 AT Ty e A BRI B (AL ATE P ARG FR DU S o g 0 < 9 7 o e B 241
AR KRG SRR 5 A, AR E BB AL & B AR H .

5.10 REFRAE SR BV E G 5B A
5.10.1 73 [ (5 30 B BR BOSR

T AT G [R5 BV L AR 0 25 [ o S0 B 4 %
5.10.2 R & IR AE G B 00 E G 511 S iR A
T ARG G R IR 5 Vu oA L8 [ A ) B AR
5.10.3 73 H £ 39 B 8 B P4

Vi AN G G (A 4R B Y B o R 5 [ fo S0 D4

5. 11 BRHEHREME
5.11.1

;N

ANy

AT S VAT S A AT B 0 TS VR A A SRR i) H AT — 4
W AT KT
5.11.2

A G BV 40 P B G R G TR ) 46 B B P
5.11.3 HAR K=k

= AR s ()

o
d

7 HRIE S 661, 745. 35

SCUE T35 Sk 25, 154, 926. 99

2 A -

INLi&iIPSS 105, 705. 18

IS R A R 47, 389. 06

Fo NG -

TR -

HAth -

Noki ookl BN N el ) I IS GV NG

&t 25, 969, 766. 58

5. 11. 4 REWIRFFH 1AL THBUH K AT S G570 40
L.

b
S
p=|
o
o
=




MSAEARAT 53 2] 2016 426 4 FFERE

5. 11. 5 IR & HIRHI 42 R P AL RUE SZ PR 1B S AT UL A
5.11.5.1 R 5 FRFEHBH AT +48 BER A AL TE 2 BR 1B B K 5t B

H: L.

5.11.5.2 5 HIRBIR BB 6 1 R P AR RIE Z PR IB OL A e B

TEZREE | HEEE _
=] %;,—% \E— :%E% R ~ 7\:%'&!’ .:-Ia\{ NI
Fe 5 ZE ARG it AGMEGR) | 8 el (%) LI 52 BR AR 0 1 B
1 601375 R EIE S 106, 780. 00 0. 00 H A 2
2 603228 SHEHT 80, 851. 56 0. 00 BB e

5. 11. 6 BHE A AR A MR AR
oV IR JR AL, SR AL SR sh AT U2 A & T (8 W] BEA7 AR R 22

§ 6 JFNAEEHHR

HAr: A

i H TS HE4RAT 7 ) M HE4RAT A M HE4RAT B

i R B ) 25 44 40 0 1,291, 828, 081.94 | 3,353, 147, 861. 00 | 3, 353, 147, 861. 00
i 75 H0 1 1) 25 4 i FR ) 47 3,030, 178, 037. 85 - -
P - ik 5 BT A ) s 45 . e [ 470 922, 706, 572. 55 - -

e T 349 300 T 32 <= % 70 2 3 4

O B~ 5] 1,013, 875,001.44 | -398, 568, 117.00 | -398, 568, 117. 00

5 HA A AR 3 4 4 AU A 4,413, 174, 548. 68 | 2,954, 579, 744. 00 | 2, 954, 579, 744. 00

T 03B BN AN o = 3 B 18] (R BC X 40 3 B0URT 2 <3 B0 TR BB A7 20

§7 EEFHENZHER R SRR ELEESHL
71 REEBARFFEEEHBERZFL
PR ARIE IR, A S IR A S B
72 REBENCGHERRSRRAR SR 5 A

VE AN g TN TS IR R B (] B S S A I < B A

110 12 W



MSAEARAT 53 2] 2016 426 4 FFERE

§8 MR EFRKNAMMERSR

8.1 WEFRTEE GRYD FRAFEE™RFARETIERTHES RIEFREE
EFm

I
L TR WIARFFA O ()

WS EEARAT 70 2 MEAEARAT 70 2 A W tEARAT 70 2 B

W17 — T ST — W

o et e L - - 7, 400, 000. 00
W 11 5B I B B

§9 #EXMHER
9.1 ZFEXHFEZR

(=) (MERErERAT T SO IR B e e B )

(=) (MBI ERAT FE B0 SOE S R B SRR

(=) (IBEPIEERAT IR SO TR B R 4 2016 AR50 4 FRRED) (3D
9.2 IR

PRI AR H X AR =% 168 SURIIEFRrg 0 43 EREEE S E AR A 7

JEHCAT PRI X i T R 15 B 1 5k [ i AT IR A PR A 7]
9.3 TR

Pt AR G B (A Y S R A ], T AR SR S BN, iUl AR 4
A5 Chttp: //www. phfund. com) #[.

B E ARG UGN, TEWARSEEAMEESEHGRAR, AAFCIFER
JRSE ARG, BHETE: 4006788999,

NG A 5 4 A PR AT B N )
201741 H 19 H

% 12 7 12 I




	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

	影响投资者决策的其他重要信息
	鹏华资产管理（深圳）有限公司及其产品持有鹏华中证银行指数分级证券投资基金情况

	备查文件目录
	备查文件目录
	存放地点
	查阅方式




