(LOF) 2016 £

.
=
l—a

5472

=R

2016 &£ 12 A 31 H

HEFHEN: GRRBEESEEARAF
HEXEN: PEERBITROFRAF
WEZEHHB: 201741 H 20 H



{EIR IR Z R THE S 5 R 2 4 (LOF)2016 £E58 4 R 5

§1 EERR

PN TEH 2 LERORIEAR S P R AR R OB 1R T MR IR B KR
TR AR SENE L R VRN S8 B A AN ) B I DT

HEFE NP EERARIT RO AR A FREAREERME, T2017F 1 19 HEZ 7 A
WG R S5 AE bR HERIMB A GG EANR, RIEERA TR BICE. R

SN E 2N S iR/

e B BN RV AVKSEAR T B0 = 5T A SN BRI i 4 587, (B AN IRAE RSS2 F A

HEREEN ST ARILARKIL . BB W, BB A TR AT 508 GRS/ S A2 B A

e IR IR

AR PO BRER A i

A EHAE 2016 4F 10 A 1 Hig % 12 A 31 Hik.

§2 HEE&F RN

B &R {FIA AR & 2 %7 (LOF)
i M TR BirER

4 F A 166105

AN ] 166105

F&iEfE TR B (LOF)
A FAMH 20155 H7H

0T AR I e 7y B A

265, 307, 406. 21 {7

BB A AR

I AR B HI R BT A KU P BRI
SERIEHR, 14 BBt N RIGE B 7 A HE ) 35

ZLEnR

AT RN EMA T HRX AT A7k
ARBTG5 T 37 B A o ¢ o 2%
A B SRR RER KRG, PR & K5
fTiass . PO RS IS as KT FIRC BN AL . 7R
fiti b, EEhHO R E R B B AR a2 B
SRR N B LR AT SN Sh A

b & Bk i

FR ot B T E (R 8 B0 75 2R X 80% -+ 300 AL
2R X 15%+ 4 B LA N I T iE A S R R (B
J5) X5%

IR i R IE

AFEGONGFEEE, B TR S BRI

11w




{ZIE AR 2 R BIE S % % 3L 4 (LOF)2016 4E 55 4 =

FFE 4R, KSR R T e T e mmiinE s, K

%/AE SRR RIS,

FHEEHN 1253 AR 485 A PR A )

FHEELEN ¢lLuﬁﬁkﬁﬁ@A7

§ 3 FEMEZ I MESFERI

3.1 ZEM &R

Bfr: NRMt
B Febn WA 2016 E 10 H 1 H — 2016412 A 31 H )
1. A CL sl 28 313, 140. 37
2. AR HAF) -1, 497, 154. 58
3. B ¥ 358 4 4 A HAF -0.0112
4. BRI & T E 253, 004, 359. 49
5. AR S A E 0. 954

EIRIE GV SRR A EAEEE SR B A NN EEZ 5 R e i I (n, TRtk
IV R 2 0 [m] B 55

2 A SRR FiR 2 S AR RIS . BB

TN G LB 7K P ZAR T A7

- HAtN CA S~ e timEAR ST ) FHERAH

KRG AV, AR N A 2 s B s in _E A2 i E AR S 38
3.2 & HERI
3.2.1 ARG HE S DG EI KR RS RNV S RSt 2 1) EL e
X X X Mb 435 b i v
" HHEEKE | pEEKER | hSisdt _ _
B Bt @ b2 IS 2E) Ll& K@;ﬂ’ﬁ% O-06 | @—®
k=1 H -0. 62% 0. 12% -1.97% 0. 20% 1.35% | —0.08%
03 7 311 W




{EIR IR Z R THE S 5 R 2 4 (LOF)2016 £E58 4 R 5

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

{7 2 R 8% 2o ATt 25 (LOF) Bk 41 8 52 vh 9 R0 1< 32 55 [ 6 bE B R HE MR 2 32 1)
sk Ak A L 1

22.46%
19.66%
16.85%
14.04%
11.23%

5.42%

5ER2% dt---mdemaen O O— I | S O R S R R S S R R S IR S S A IR S S .

2.81%

2016-12-27

= [0 T S ——

3T e S S s
SAE-01-26 { |- e

=+
2
&
2
i
=
o

2015-05-07

2015-05-39 1 |--------

015-08-24{ | --------

015-07-18 - [--------

LR LT[ T TR T s SN SRR RS ——

- - = - = =

2
2
2
2
2
2
20
2
20
2
2
20
20
2
2
20

— fei A AR FE S TR (LOF) Bk i Gy SR TP TR = s — ool 1 8 55 (L (LOFD k22 b i R ol B v i +
e 1. AFEET 2015 5 H 15 HIFHE R, BEl, Feiolss, 3T 2015 46 H 4 HIF
SRTEIRYIRNESRAE 5 it LT22 5s T 2016 4F 12 27 H B “A5 B BURAR & 1A G AL SR 4 BTk 4
(LOF)” 22BN “AFIA MR 2 it BUIE R 4R B 2 (LOF) 7,

2 ARG TGN BT HiIR 57 1 AR T EE S 55771 80%, 3% T K5
WS4 T RIS 5 1 20%;  FE4 08 B 1B 50 2135 H 76— 48 LA I BURT 6t 27 L 491
BUAMET ST AR 5%, &GS RMAEZERYBRLAE, AEReaEeaRAENEE 6
ANHW NG, H O Lh AR A 4 1) 55 TR U2 EL I 9 A B 4 5 TRV IR DR Z0 2

=

§4 BEAWHE
41 EE&2E (RESLZEND) Fifr

o A 2T
4 g | A MEGERR | o) e S

AEIR H AR

FLE I AFELH) | 2012 4E 5 H 12 4 H gL 22 K 5 4 i

%4 0 311 7T




{EIR IR Z R THE S 5 R 2 4 (LOF)2016 £E58 4 R 5

>ﬁ&ﬁ
o B
oF S & O

=

% B mE Bn 35 Hg
fmt
S

=
=
\5

e S
P /\_\

PRI A
Al
23,
5% B
=P

y

ﬁ
e

g3
B

7H

E)ﬁ\j:o }j_j

[

a, e

sz i
BEVE 4 31

EES),

5P AR
e ELHE (2011
£9 H 29 HigE4).
GR35 e fit g A
4 (LOF) &z
(201245 H 7 Hilg
245, BIL AR EH
Fiffi i Gk s e
(20134E5 A 14 Hitg
245 (G EEE
FIRMEESEREESEH
(20144 6 H 26 Hikd
B4, AR 4l
irHeRessan
(2016 48 H 4 Hilz
B4, FIAMRE R
TR S e e
(2016 49 H 30 Hik2
24, [FEHAH H
LR A N e S 2B
(2016 4 10 H 25 H

fE& TCIESF

%ﬁﬁ@Aﬁﬁ%

g 2 L 8 A

E‘éﬁ%ﬁ; 2011 4 8 H
IMANAT IS BARHE &

i d g ke

?Em%*%éé
LR

r_‘l”/‘ /Z_\%

RIS, 15

EME T

L e BRI H . B HHOIRYE 2 7] g 52 AR B e A H Y.
2+ AEZF AL SCREMAT ML B 22 MOl N 53 BEA% 8 B M A SR E 45

4.2 EEANREHA R ZE B EERTEHE KA

ARG I, AR SE BN GEFFIRTE

(ATFERIETF BRI GBI E B INED

RESRAE AT B D 2w R R U A
NFESFA NSRRI, BB KA ERESTA A A&

#

=
H

B

CUEZF LBk 4

Fe o A RN HAD A SR A AT

FRALE 34

p=il

B, AR RS SR BN

8 fRIAT N o

BEHINE |

PSS
o R BE A L,




{EIR IR Z R THE S 5 R 2 4 (LOF)2016 £E58 4 R 5

4.3 A PR G5ETUH
4.3.1 AP35 B I BAT B

AREGEINCOEEN 7RI 5 NIERIE, BORTES R FE S AP XA A%
PTG, P REHEIR G RESEINE T ER AP GG, 6 ORAN R 4 1E K52 )
—UEFRIN, IR A 3 C 0 SR U AE B (B AP IS . A mDN RS S A A | T E L AN R
WHRA G BB mEBEER. REI KE. iFr) MR mEREZEREAT 1700 RIS
THANE SO B 22 SR R AR S5 5 1705, RBEZLIUANZREN . ARINTEE D C(HNL 3 BN 5 HAD
A FVEBA R B AL G R R 52 5 i ZZ8EAT 1 o0 Mrs XS fide — i . AR A TTRAT ISR
S DA ) 4 SUHFAT IIAE Gy idkAT 1 s A A%, RIS = g SRR 43 Bt LA A AR AP
o JE N IS T o
4.3.2 REZ BT AT

R I N AR K IAIE SRR AT N, AN A R F g B R SRSH e R KA S
ATFEEM A H S A 5E 5
4.4 RGN RSB T RIERIBES T

VUZRE, JAT B8 MBS ERFF IR, AT RREIR R0, SR M iz R k.
BE2E AL SR AR G RALAT, Rp R ARAT RN IR BB IRATAT, R ATIE BVHRAT 7] Ll A7 50 2 KR b
17, FEAREBUS N, BUEDT TR R 57 24 IR R AR R R 9 oK B4, Bt S IE BIHCK
thilre AT b, St R, EAKEUEG S, I ERES TR BUNAREL, SR
WK ST W], ASEEIEC ARG, dHik 7AW,

Te MBCR R T e vfafd b e, BN iR A o2 2l 7, W
AR VLB AR (AL 2016 4 12 AR 20 7. NRXAFE, HemBkmeNZd T,
EX T B 4R R EAATISAE AT o, BT i SERR AL AR Al B, BUR S
FHAETT A BDRSAE, AR BT MM A AX 2 b 2016 o ii— BT [FEF, HRAT RS 5 kA% =)
AT RESR AR MEWT 52, 30 B e A 2 4 ol 2 th 2 —Fh Pzl o

BEHT A SR, AN —MESEY], BUMZE S ME BRI N — S8BT B, Btaa i
BRSO IS Bk, — R EAE RN AR XA, BRI, T & RO BOR U R
WA AL SR REIF AN . T3 ], L Br G e BOBORBOR, I 60157 1 7 A A o

BT BRI, BATVOAER 0= M IVBF R L2, AR SR PR R ILBC I 2 & A3,
FEPRIERAIPE AT T, BRI E RS RS, R aia, ARSI AT .

%6 W

O

11|



{EIR IR Z R THE S 5 R 2 4 (LOF)2016 £E58 4 R 5

4.5 HEH AR EHNV SR
BEREIIR, RIS HBIE 0. 954 7o, MHEURTHFEDY 1. 103 7o, &N HITE

FER A N0, 62%, RIS ELBEEN a8 A< -1, 97%.

4.6 REVARESTHFH ANBEESH = HERE R Y
.

§5 BEABWME

51 IREFAREEH~AHEGHENR

it H

R B B LB ()

A a5 B

Horp R

B

] 5 AL A3

244, 643, 122. 90

Hrp: 0%

244, 643, 122. 90

BTSRRI

R

SRR AR R

KN IR i B

Forbre SEWTEC R RN IR B

SR

RITERNG RSN et

6, 585, 287. 72

2.59

HAb 5t

2, 859, 225. 47

1.13

9

it

254, 087, 636. 09

100. 00

5.2 MEWRZATU A ROBRERTAS
T ARBESAR G ARG PR
5.3 MEHIRIZ A SHE G ZS 13 E IR M HEF R+ R R R 4
TE: RIS RARITA B
5.4 |G HREFFF MM RO FFRFAS

F5 e 75 it ARME o) i B 4 U PR B ) (%)
1| Exfigr 84, 664, 264. 90 33. 46
2 | JUTER - -
3 | SR 69, 136, 000. 00 27.33

Hodr: BOEPES R 69, 136, 000. 00 27.33
4 | ki 11,713, 388. 00 4.63

b

=
H

p=il




(SRR EE 22 i AL R 5 42 (LOF) 2016 “E 25 4 i

5 | ARl AT AR T 39, 873, 000. 00 15. 76
6 | HHAEEE - -
7| AIEEfR (AT 792, 470. 00 0.31
8 | FNLAFH 38, 464, 000. 00 15. 20
9 | Hith - -
10 | Ait 244, 643, 122. 90 96. 70

5.5 MEARIZA RWME HEE T = HE AR /DEEFF AT B2 s B s B 4

R | BRI | BRSK | R GO | ARRE GO 'E%ﬁf/: “f”ﬁt“
1 111612230 %ijtﬁi%ﬁ 400, 000 38, 464, 000. 00 15. 20

T CD230

2 010107 21 E @) 290, 000 30, 522, 500. 00 12. 06
3 019539 16 [E i 11 256, 770 25, 643, 619. 90 10. 14
4 140378 14 3t 78 200, 000 20, 080, 000. 00 7.94
5 150218 15 [EIF 18 200, 000 19, 866, 000. 00 7.85

5.6 MEFIRIE A SMME L ZS B 738 LI/ M HEFR BT 48 B SRR B R
i

TE: B ARG ARG 57 SRR

5.7 WEARIEZ A RME GBS T3 E BN P R0 144 5t e B 3 5 4
e AREEAREARFERER.

5.8 W EFARIEZ A RME 5 EE B3 E BB/ TET A BUES K A
T ARSI WARRFFABALE.

5.9 WG HIRARE SR E M E RGBT 5 FOL U

5.9.1 A3 H U S8R BUOR

T ARERS H5REEG.

5.9.2 5 HIRAE S BH 10 E R B SR A

T AR AR G ARG B U

5.9.3 A3 E FUR S8R R

E: ARERS HREE G

b}
[ee)
=
H
B
=




{EIR IR Z R THE S 5 R 2 4 (LOF)2016 £E58 4 R 5

5.10 BEA SR EME

5.10.1 AESHFHITRIEFRRTEAREHRNRARBERTIRAE, B
BRERSG R HA—ENREATER. LTHEE.

5.10.2 ZEERENHTRBBEF, BAEERBHESSRANEFEREENE

%o
5.10.3 H AL =1 B
Fe R &8 )
1 FHARES 4, 065. 62
2 | BSGIESRIE R -
3| MEA] -
4| NMIRCRE 2,853, 870. 16
5 AT HR D R 1, 289. 69
6 | HAth SR _
7| FERESRH -
8 | HAh _
9 &1t 2,859, 225. 47
5.10.4 &5 HIRFFA BT 5 B T 85 27 B 40
75 (e AR ] fRF 2R N e E Oo) hi A TP E L (%)
1 132001 14 “E%% EB 792, 470. 00 0.31
T REESAMRAE RIS Ll i1 5 BH R v 65155
5.10.5 & HAR AT 148 I = AP AR08 32 FR 1B O B Ui B
T AR A R AT+ 44 B R AN A 2 PR A D
5.10.6 HHEAHAHE MERHASCEZH#HR T 5
T UUE TR E, 20 A5 & nT gA R R 2.
§ 6 R EESMLHERS)
BT Ay

0 SR e < 0 00 i

58, 504, 342. 70

0 ST 1) i < A F DA £ 0

208, 592, 054. 92

i - 7 ST ] e < B ] 3 40

1,788,991. 41

T ST TR B R o AR B A A (A s> L™ =7
HID

T AL & 0 AU

265, 307, 406. 21

b}
=
H

p=il




{EIR IR Z R THE S 5 R 2 4 (LOF)2016 £E58 4 R 5

§7 ZEBEACHERRERRFESHIL
71 HREEHNFHAEEHPEHHELR

T BN WA RO ARE SR
7.2 REEHANCHERTREREAR S5 YA

TE: BEeEHE ARG IR RIZHIE A R eR Ak,

§ 8 MR E R M ERRGER

fHIAMARFR B AR BAE R R 3 4 (LOP) B E&marra AKS LB AT, K&t
Wi T A AR AR R G B R B & (LOF) ARG, N ARSI %3 S 3 2t
Fbr OO B oeng . A E 710 AR FEAH DGR B v [ E 2 (R DR A8 1T 4
HFE, FEALN (SRRSO INEA TS (LOP)7, FIRESMmIRE AKEeF
TWE T 2016 4F 12 H 26 Hilid, F£F 2016 4F 12 H 27 Hig (fFiA B E 2 M ANE R RS
(LOF) FEGAF) A%, (EERBRRAR IR 7 REFROE R B SIRE A ) RN R, &
B BRAS E B 2 TR S5 $5 BE JE < (LOF) IE AR S 9 (5 IR 28 22 it 7 B E F7 50 B < (LOF).

§9 FEXMHFHER
9.1 FEXMHER
L o EE M 2 B e S SO 1
2. (ESBUREZMFRIER RIS (LOP) HEAF) |

wW
P

(EIBBR R 2 R TR B B A4
4y PR

5. FEGE BN B ALAE . B LI

6. FEEILE LS TR AL B LR,

Ty AR WA TT e A FE B B8 7 i E . Gy B S FLA I I 24

(LOF) FEEWL)

10 7 11 h



{EIR IR Z R THE S 5 R 2 4 (LOF)2016 £E58 4 R 5

9.2 TFJiHh &
B AT R S BN/ B S R NPT .
9.3 B HR

BB n] RIS BN/ 8 G AUE NIRRT 83 B J W G 9% 2 B 46 2 50 AE
ST TR G, BB WA A B[R] P9 BG4 O R B SR B

- T o 1}



	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
	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




