ST I BAT IR B AR T R B I i 2016 4R 55 4 TR

B ITIERITIRB A TR RES
2016 <E58 4 FEM G

2016 4£ 12 A 31 H

BEEEEN: BHEEEEEARAT
HEFEN: FHBRRITBEOHERAF
wEXHAY: —O—LFE—-H=1H

F1IE 127



DT IBBAT TR 8 FOIE S B Rk 6 2016 SR 55 4 T4l il

§1 EHERR

Mg EENNHEF S LEFRIEAIR S PraGR AR B BOCE. 3R IER
B KB, I A A I ECSEE L EEA PEAN SE A AR AR AN G B ST

HEFUE N EE BT B A IR A FARIEA L S S RIE, T 2017 4 1
18 HER T A H I 55 fabr . iERIAR A SR EENS, RIER
BN BN EICE . 13 P IERR R 8 R .

B N LSS M B0 5T i SR s BT IS A B 5877, (EAVR

N

e — e A
He I AR SUF AR AR I . BEA KU, 55 FHAEAF R TR K

U

HIT AT e e A S 4 O FH S U I S
AR A TR 55 R R AL
AR E 2016 4210 A 1 Hig% 12 A 31 H ik,

§2 EHE™ RN

B 4RI 5y 5 IEARAT 73

4 F A 161121

5 oAy 161121

S (e FATIFF R EE

HaaRAMH 201546 A 3 H

A AR 2 4 0 AL 472,240,880.95 13}

Bt Hix RAIB B SRR, 1B SRER R 2 R R R
ZE (R o

Pt A ARG FEORIUE AR ML, BI5E 24 AR 484K
[ ey IBE L S HOA T A i FE G I SR 4 B AL,
AR AR 148 Bty I S H A 1) AR Bl gEAT AH L
B, BAERFFIRIE L 38U & T 0 AR TR
RSO BT, B4 H N TSRO AR H% B 4




ST I BAT IR B AR T R Bk i 2016 4R 55 4 TR

Ri& B SR T HE, USR5 IR 4
I H P

A G s v HHIEERAT FRE0IN 25 % >05%+ 1 HHAZ 2R R (Bl JE)
6%

A W 28 AR ARG NIRRT S, T ER A 58 4 52 1 s PR I
PR TR E R I, RS A fe AR5 A1E 5 7 ) 4 20MH
e KA E, HAB K m T RGBS,
iR RS T M4 A BGHEA TUHX
B R B AIRHIE ;s B AR TUTHKRSE . ik
a4 E AR .

EEEHA Oy kA E AR A A

EEFREN Hh ] A ARAT A A IR A A

PRAGAERIIERT | 5ok | BITRRATS | BITIARATS

i % 9 A % B

TEagEEmNmEHR | Rk AT A AT B

TESHFEERZ AR
161121 150255 150256

i

WEWIAR BT HESE | 19057516095 | 140,832,860.00 | 140,832,860.00

3 AR & & &

TRERAFESH RS | AR | SEMD S | SRV B

A RFAE SEEE G, R | EE, AR | EL, B SR A
fle i K | POHSCEE AR | S RS A
TIRA RIS | RS T | SRS e T2
RIS | R fithi 47 0 o
Wmminis.

§3 EEWMFIEIFINESFERIN

3.1 EEMFER




ST I BAT IR B AR T R Bk i 2016 4R 55 4 TR

s NRMoG
i 1
F W S5 FEhR
(2016 4 10 H 1 H-2016 4F 12 A 31 H)
LA sl a8 -1,251,853.23
2. 2R -9,405,213.55
3L 35 5 4 4y B9 A= R -0.0359
4 IR A 394,855,632.96
5 IR H: A B E 0.8361

T LA R e SHR A EIFA NNWEAE 5 2 e A5, th A
P Ja LB KT ZAR T B s 30y

2 AW C s I Fa Bk e A A RO . Bestdieas

HAtN CRE 25

fEAE BN ) AR RS JE AR A, AR A sl as in_EA 2 fo

AL 2.
3.2 B WER
3. 2. LACHR S5 MR 4 AR (LI 3 T L 5 ML % LS M2 2R P e
BRI
B | g
g | RS SHERCT o
BBt N HhrEE | Bl | L] O—® | @—®@
%(D) e %
® %@
@
;}254\ 2.11% 0.70% 1.15% 0.70% 0.96% 0.00%

3.2.2 HESAREMURES RTHMEM KRR KL SRS LR EE

e 2 ZR AR B T LL AR

5 JiIERATIR B PO TR B e
STHFAEHY R 5 L 7 L B HE S 2 5 7 S E 3506 EL

(201546 A 3 H&E 2016 £ 12 A 31 H)




DT IBBAT TR 8 FOIE S B Rk 6 2016 SR 55 4 T4l il

2.36%

4,18%

0.00% 1 |

-4,18%

-58.36%

-12.55%

-16.73%

-20.91%

-25.09%,

-29,27%

-33.46%

2015-06-02

2015-09-02 2015-12-12

2016-03-182

2016-06-22

|— BAERiTHE — |

2016-09-26

2016-12-31

E: BEESESFRAEMEREIIR, EemHrEEiE KR N-13.56%, [FIH
25 b e R v N 3 2 N-12.50%

4.1 B¢ZE (RESZLB/NH) FN

§4 EBEAHRE

EAMERHESL | %
4 B% SR Mol |
(R | BAER | 4EIR
HIE G HIIE G2, 5 AT I
MBS G S I % oy
OIS 22, 57 R IR A
SO I 3 7 B e
B S IISIL 100 % 5 R, 5
TIPSR AU S Yk kbiyed
BB GG LI, S ik | oo AT
A | ZRVE 100 32 5 B GRE B g : BUE | ot o
e X2 NNl R 1
LS 53 R R AR MO 25 4 oiaop
YOI I G S T b
55 07 S DR AZ 5 BT I bz I
HEHOIEH BT T S 22 B e
NN N A B N N~y A= =T
B 505 B U R gy

UEZF T 5 ) Sk G 2 7




ST I BAT IR B AR T R Bk i 2016 4R 55 4 TR

VE: LUCAR AR H P A AR H 2 5 D9 2 5 i€ R ES AR H A RS H
LR

2.EZF MK )& SCEMAT ML B2 GUEZFAL AN 3 B BEIMED IIAH IR RL
SE o
4. 2B B NWR & W N A B S IE VR FE 1R 0L i U B

ARG N, AIESE PN T GEFRBREEGE) A R EEL X
HgaFE. Be R BEA RESREUEME, DS T, BET

SRBARNEE, ABEWMEAE N SRS ST R NE B IE S 58, 42

FER B AT SE N, NSRS B A NESR BN 2. ARG N, 2 eist
EEM, TEIE SR HERA AR 2 AT .
AR R

ﬁ

RGP F BB I A A IR T AR . S
B, PARSRAL S WP T R R A PR R AN R B 4 A, D) SB YR 2 s
AN S B HNFGE T AR (R B GEAN B R R | B A ok P B R P IR AL )
HIEESE, HEMA GPATHATA TG/, LR Mt e e A
ATHRA HIFEAR TN, BRI R 2 5 R G A AE Gy, DURAT R TR A F-x
Fr G . RIREIAN, AP35 R SR BATIE I R4
4. 3.2 FH AL GAT R DL

RGN, AT TRARTHAES 5N GAFEMZ s T, FHRKR
1638 5y BAE /D W BIA A8 By i iR 2 H RS =) 5% 132 5 3k 12 1K, B
FRACR AR BT A A DR 8 S R A A A A R AE I IR M2 5

AR AN, RARIUAIE S T e 3 HOR A F 38 5 AR 2 50k 1) 7 5 58 5 o
4. 4 WMEFANES T KRR SR A
4. 41 R TP G 5 U SRS B A 4 M

2016 “EPUZSE CP1I M =ZEK M 1.9 FJHE 11 A4 2.3, AR =Rk kI
K E AU BT EL; A E 9. 104 11, 12 A WH PMI 43514 50.1. 51.2. 50.9,
51.9, 12 ARSI PMI EF+% 53.4, @it SR AR £V 47,
NRMAGEEK 10 H 6513 1276, 11 H 7946 1270, M L LEIM S gcl g, A%



ST I BAT IR B AR T R Bk i 2016 4R 55 4 TR

BT ESRM P R BOR 5 805 M= AT L 205 R P B, (R TR BUR I
W BB SRR R BORFTIR A5 WAk, Roe S UrIAEL. B XUtk
AR BB RBUR H AR,

WG ARRE SN B, EHED, ORGSR, REFE
SE TR B I s, AR SR BB E I AN 4 B AR B, B P F 50 I A B &
AR B s e A ANk /D PR R 72
4. 4. 2 W5 I EE S L S R I

WEWAIR, AELSHFAEN 0.8361 Jo, AMWEHHFHEIE KRN
2.11%, [FIALST LR S Ry 1.15%, H ERE R S FEII5ME N 0.03%, 4F
TERER 22 0.96%, & IaARYITE S [FFLE 1 B AREE a2 Py .

§5 WEHAESWE

5.1 MEMREEHK-AGHNR

F o 34 B
Wi H & ()
Kl HIEL) (%)
1 | Bkt 372,550,356.70 94.15
Hrp, R 372,550,356.70 94.15

2| [ e B B - ]

Horpr: iz - -

i FIES : :

SR
6 | BUTHEZMSH AN EET 23,007,940.32 5.81
7 | HAth#E = 146,724.19 0.04

8 | &if 395,705,021.21 100.00




ST I BAT IR B AR T R Bk i 2016 4R 55 4 TR

5.2 MEMRBAT A RNBEREREKHE

5.2. 1 REWARBITWAHRKBARERTHE

. e e B o 4 B i
R ey ARME GO HBL (%)
AR RS i
B PREM
C & 860,287.68 0.22
5 iiﬁ\iwh\WVU%*iﬁ%M%ﬁ 37.917.66 0.01
E &gl 15,592.23 0.00
F RIS
G |[ilisk. SEFblEolk 9,458.68 0.00
H [fErE sl
| EEAE . BAEAE BRI 234,875.00 0.06
1 eEn 371,392,225.45 94.06
K |l
L PSR S RS
M | BF2ERITE TR A AR 55l
N PKF] BREEAN A L5t i Bl
O [ERRS . BRI Al RS
P [#&E
Q |[PAMSTAE
R |3k EEME R
S |&A
it 372,550,356.70 94.35
5. 3R ERARIZ A SCHME 52 & 7™ 3H H B R/ PP BT 48 B 3 3 B 4
i 4 B
FFa | BREEARS | RESKR | HE JB | AniE Go) {8 LA
(%)
1 601166 PO ERAT 2,970,417 47,942,530.38 12.14
2 600016 AT 5,265,572 47,811,393.76 12.11
3 600036 | FHREIRAT 2,297,381 40,433,905.60 10.24




ST I BAT IR B AR T R Bk i 2016 4R 55 4 TR

4 601328 A IARAT 6,119,578 35,309,965.06 8.94
5 600000 THRARAT 1,925,986 31,220,233.06 7.91
6 601169 LR ARAT 2,709,561 26,445,315.36 6.70
7 601288 A ERAT 8,514,214 26,394,063.40 6.68
8 000001 P ARAT 2,354,414 21,425,167.40 5.43
9 601398 TRIERAT 4,803,997 21,185,626.77 5.37
10 601988 i E R AT 4,694,318 16,148,453.92 4.09

5.4 MEWREAF R IRNBAFRREAS
AT G AR A IR ARG 65
5.5 MEMIRIEA RUME G EG T =5 BN EF RN L& B SR R 4
ARG AAR A IR ARG 65
5. 61k HERIARIZ A SCOME G ZEE T = E B R/ EFF RURT 48 = S RRESR
3 d g
AR FE G A A IR KRG 557 SRR SR
5. TR EHIARIZ A B S EESE = EE IR /DHEFF T 14 5t &R B 5 B
a1
RIEGRRERRTFH T E)E.
5. 8¥REWARIZ A SCHME G 2 & 7= 5H H I K /INHE e i i T 48 BOE R B A 4
ARG A A IR ARG RGIE
5.9 MEHIRAEHESHT T KIBRIRIATAZ 5 1B U

ARG AR AR R B A8 A 0
5. 10 R E IR A ZE-SHF 1 E B 5 1B 0 I A

AR A AR AR BB [ A 0
5. LI RAEME ME
5.11.12016 4 6 H 17 H, #xHi K BATAERM B LB AT IRES AT N,
BTV Rige T IR AR A IR T 5000 TT T EIAT UL T .
2016 £ 2 H 19 H, JbntR i mxt T RART HH NS LA HFE, KA 5
HRHATNE S A B IO 3 O S 240 78 4 B B8 WA AT g T i RN IR
50 /3 CHIATBUL T
2016 4F 10 H 8 H, A [E A RARAT E & B RAEARAT 36 . (AE A5 e B4 451 )
FHOGHLE Ab T N R T 40 73 Je AT B il
ARIEGIRHIE S, EIRIEE SRR R I, BRI AR R SRR 5 1

9




DT IBBAT TR 8 FOIE S B Rk 6 2016 SR 55 4 T4l il

BTG B RUE o BRilAIRAT . RABUTHN, I G HTH A IETF 1

RAT ERA AT L
HE DT
5.11.
5.11.

AT IS T o

115 5 2
JJIJlEn

A, SR ] H AT A 2B AT

2 ARG IIAT -+ BRSO A R RLE 1 4 I R
3 LA 5% T B 7 F4 1l

HFR

EH (o)

7 PRIE

77,279.71

ISCIE S FEaK

RSB A

IVLi &I NS,

5,503.00

IV GEN

63,941.48

FoAt MR

9

8

HAib

9

>

&t

146,724.19

5. 11. 4%k

T IR RFAT A AL 54 I ) ] e B ot o W 4

ASH AR T R AR RFAT AL T H BOYI K w He ef5i 5%

5. 11. 558

b Nl a2 ive S SRR bl

52 FRA 0 10 15

ARHe AR T

FAAR AT+ 42 B S AN L IE

i 52 BRAF L o

§ 6 R AESHHEF)

Bfr: An

T H

5y T IERRAT 73 2%

5 T IERAT 5 /A

5 7 iERAT 71 B

e 7 ST
AR AU A

64,840,716.03

28,774,449.00

28,774,449.00

e 2k
H DA 3 45

404,838,819.59

Pk T I

54,987,552.67

10




ST I BAT IR B AR T R Bk i 2016 4R 55 4 TR

< BE ] 73 5

E{-§=p ERT 5t /IS
AR

e AR,

B AU

FE: PR AR s s 4 = S0 82 1] ) o 4 e 43 801

§7 ESEBANZHERREREAEESER

71 E&EBEARESESHTRNIEL
ARG I N B BN R R AT 1 B
72 BREEBENZHERRERASTEES 5 A
A A 2 e BN RIS R A B R . BEll . SESEARSE G A

§8 HAXMHEXR

8.1 HAXMFEF
LA IR B 2 HE T 5 07 IR BRAT 48 000 AR SR 43 B L G SR ARV E K S A
2. A G T IEBRATHR B PO FH AR R B S S A H))s
3. (G B RATIREUY PO F B AR )
4 L BN 55 FER A ATE LR
8.2 TR
J T R DX RV B MR AR 6 30 57 MIARAT K 40-43 #.
8.3 AHFHR
POt AT AR E VI ) S B A B, TR A 9 SE R B

11

-224,116,822.00 112,058,411.00 112,058,411.00

190,575,160.95 140,832,860.00 140,832,860.00




ST I BAT IR B AR T R Bk i 2016 4R 55 4 TR

ST EEEEEARAF
—O—tHFE—HA=TH

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
	§4  管理人报告
	§5  投资组合报告
	§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
	§8  备查文件目录



