b

AR PR R ERE SRR T E & 2016 5
B3I E=FWE

A
T

2016 4£9 A 30 H

EEEEAN: RENMBESEHEFRAA
EEFTEN: PRBITROERAF
REEHHBY: 2016410 A 25 H



FA IR I 1% 55 2016 AR5 3 Z=PE Aty

§1 EEHRR

HEEHANWEF S LEFRIEARR S PR RICE . 13RSV B Ris N,
TR FL P A LS L R I A0 58 BV AR R AN Sl SO TAT

FGFEE NP ZRAT IR A IR A A RIE AL &G FIMUE, T 2016 £ 10 F 20 HE#Z 7 A#HkE
I S HRAR . R ERINI A SRS, REERNENMAEERICE. RS EMRiR e
KR

B E K LLSEAE H B T JE U BN IS R B, (HADRIERE & —E /A

HEG I A SO AR HARR I BBH KUK, 53 7E M B0 Y S LA 40 B B A
e RS IR

AR I 55 BORER 2

AIRAWAE 2016 47 H 1 HiE % 2016 49 H 30 Hik.

§ 2 EE&=HMR

Ak R AR A% A 22

e A L 000884

oA 000884

S Y (ke BLTTF iR

R&ERAMH 2014 4F 12 H 19 H

35 AR I & A0 308, 511, 588. 66 1
AFEG NI TERIIE L, A 258 ) RS IR PR 3 R IR

E@AN=R N PERITTEE T, 74523k Bl 4% bl s R v 1 452 % [
o

AT R A BTN AE R TR A A A R R
HA AT RAE E T Wipm. B

Pt SR HHS RN KT E B S @SSR, e
HAEFRZE., fFids. My LR R HAL ST 2K
et

- CﬁfWﬁﬁWﬁ%ﬂWH¢ﬁEﬁhﬁWﬁ%
ARG NP ERIE AR RIS, BT A RS A

IS YAL 235 R 11 FRIAW S BOUE S5 45 58 3k 4 b, LTt JXURG: A0 53 UAC
WETRERESE ., AR EMEmHigis.

A= UN RAE IR L 4 PR PR A 7

EEEEAN TR ARAT I A PR A 7]

29 11|




FA IR I 1% 55 2016 AR5 3 Z=PE Aty

§ 3 EEMFRHRINESHERI

3.1 FEUFER

Bhr: ARt
FEM % Febr WmEH C 2016 4E7TH1H — 20164£9 H30H )
L AR S 2 5,978, 797. 45
2. A HIF -6, 397, 763. 82
3. BT 3515 4 A B A R ) -0. 0205

4. FIRF G H

PAHHE

315, 248, 779. 03

5. WIARF: ey

W E

1. 022

T OAH ORI RS AIMUENON . BE8TEE . bl OS2 B shliat) 41

BRAH IS 2R JE R A, AR A3 C S p i s in B A o fe il AR sl i .

@R e SHEAR A B A NN EEE 5 2 e 5 53 , th NS5 bRl 7K F 28T

F 5807
3.2 BEE&EHERI
3.2.1 AR L WESHBUHEN KR K HE RS SR 2 2 HL
‘ X Mk & b St v
| WEEUKER | ok | wgemsE || 3
B B o b2 kS G Wmi?@% O-6 | @—®
B =AH ~2.01% 0. 94% 3. 05% 0.68% | —5.06% | 0.26%

M MG HE=) IR 300 FR BT F X 85%+ HIE [ 4R H s 4 X 15%,




A NI R EE 2016 4E48 3 RS

3.2.2 BEES A FAEMURES RIHFEHKRARD KIS RS R A AR &
BN L

EiM@%ﬁﬁ%ﬂﬁﬁ@ﬁﬁ@ﬁ@ﬁ%?ﬂMﬂﬁmﬁﬂ@%ﬁﬁﬁmiﬁ%
f Le

78.40% -

G8.60%

58.80% -

45.00% 1

359.20% -

29.40% 1

19.60% -

9.80%

0.00% 4

-9.80% 4

-159.60% -

2014-12-19

E: AREEAFRT 2014 F 12 A 19 HAMN, AREECANEESAFRAERHER 6 M.

BO15-07-20 { -

20

2015-068-29 { |- mmmm e
[T [ S S

20

15-09-01 { |-

20

20151104 ||

20

D16-04-12 { |-+

R R T s e pu—

2
20
2

201E-07-17 | |- -emme e
2016-02-18 1 |-t meemem ‘
2016-09-19

20
2

[— Bk ek g e 3

Lid

A T L e SRl T TR E RN A e e P e |

B
Hi

WL, ARG S TG i B BT 6 2 e R A S0 HA BB B 0 205€

§4 BEEAME
41 ESBH (RESEIM) S

w4

HR S5

FEAFE G 15 e 22 PRI IR

EERH

BN

UEZR ML AFERR

B

35—

R AR
o it i
Ba. K
AR I
mok R
& RAE
IAR AR 1
i 2 1) 5
s

2014412 H
19 H

9 4

THEHEmt. H
2007 FE A R
P I G oy w) BT
FORAT AL 5T 5, F
UNCEE Sy - S /N
AR T IS (B S
By B K% v 4t 55
H 2012 45 ANER
AR AR J 45 5 B TR

nE, ARG

&
IS
p=il

o




FA IR I 1% 55 2016 AR5 3 Z=PE Aty

| | | | | | s

E: QBRI E ] BAE H IR A5 3 5 [R] AE 25 B2 8 B0 A A S IS
@UEFF ML & G GIEFR M R BEASAE BRI IR R BLE -

4.2 EEAXNRGHA S ZESBEERTERBRKHHA

ARG N, FEEEINAGET QEFFRRESE) MHAAE SRR RS HUE F
BB RMNLAE, AEWSHEH BR300 NS BANE R G0, 7R 4] XU (10 7 2
N, NESMEEREA NEREAR . AREHN, ESBIEBEEEGEEM, TFHES M AR
H AR AT AN
4.3 A PR 5ETH
4.3.1 A P32 5l B I BAT B L

AFREPAT GEFRRESEHAR AP SHERFEN) , 78 T AF NP5 E,
HIFERNE R FREE A BT RCEE . R — R R, R 55 A R E gD, A
BFERAL BT AT BB, X GPAT . SRSV SO ST, TR AR
IAFAE G PATR R

TN S, AFRH TS RGP A FEGERF, ERS0 KRS PATHER, ¥h
RGRAFIPAT A PR Mo, AR PRSI RS S 2 m i) E H R 585 .

XYL G, AR EERATIT AL 5 5 FT KR A8 5 SF AR T a4 58 5 B 5L 5 7 Bie )
FE, PRIE&#TTAH L oleze WTEE— R Il AT RAT IR Pl 4
A7) 46 SUHATINAL 5y, SR BTG G PRAEAS 5y RIS 8 BAR BT AL S AL G s A, &

AR AR S BB 3 C ) SR R AE B & R AT 43 B o

AAREIIN, AEGEHNAFAZ G ER D RO EMHAT, RIS AT 5 5
DRI 150 o
4.3.2 REX BT AT

2 A PERS P AN R S 2 B R R H R 58 5 REFEAA2E Z) AR 2 ik () (7]
HIRFIZE Sy ARE N, ARIEGARRIATRER) T H Lo E N, AMAETAREHEG S 5155
FT s FE a0 R H I 0] 58 S AT B0/ R B 300 R i i 27 24 H RS &K 5%K 155
4.4 WG BN E ST R ABIES T

A K4y = R LRSS A R Bl b R R A A S . B AR EAT SRR BT AR P
BRREINE, EARE T NTERERKEANE . AT, BEEFRRINT, RO R

5 7 11 W



FA IR I 1% 55 2016 AR5 3 Z=PE Aty

(ENZIEIS R EIESI

=hd

LRI

4.5 |EHAE SNSRI
HZ 2016 49 H 30 H, AREESMEFEN 1. 022 76, AHE A0 AEE I KR -2, 01%,

R BV 25 e S HE IR 25 % 3. 05%.

4.6 EMNES A NBEEES T = ETE A

L S it VR A A X0 17 37 7 AR R S o FE IR T, /N T B A R

AN S A AR e A AR SR A AR A 2 e BT NN — 3 NS e B 1

AR T F T Ji et .
§5 BFALGWE
51 REHRBZEEH=HEREMN
e i 5 SR () H S S (%)
1| B 276, 191, 123. 86 87.04
Hr, e 276, 191, 123. 86 87. 04
2 | HEHE - -
3| [ A - -
Hr. f#% - -
e S RRESR - -
4 | BEEBEE - -
5 | &RMTA IR - -
6 | ENREERIHE - -
Horpe S Bl ) SE IR B B B
SrRb e
AT ARG H AT &A1 40, 238, 293. 00 12. 68
HoAh = 873, 102. 05 0.28
&1t 317, 302, 518. 91 100. 00
5.2 REMRIBATW AR BEREZHE
. e . F L E
e N ARBHE G HEEE gf‘ b
0
AL ARy MRS B, Dk 7, 650, 055. 60 2.43
B | Rk 10, 852, 931. 00 3. 44
C | ik 166, 156, 752. 32 52. 71
LB R FERE R
D Eﬁ JIs BB R 4,984, 169. 53 1.58
E | &3k 871, 227. 59 0. 28

b

p=i
H

=




FA IR I 1% 55 2016 AR5 3 Z=PE Aty

Foo| i mEE 6, 802, 697. 58 2.16
G | Zidiaf. SEAmEELL 8, 026, 368. 70 2.55
H o | Aol - -
I 5 A AE BRI S 42, 306, 599. 19 13. 42
T | &Rl 88, 175. 09 0.03
K | =k 25,217, 835. 71 8. 00
L | MR SR S5 - -
M| B TR R S5 2,553, 545. 55 0.81
N IR IREEAI A FL it i 223, 200. 00 0. 07
0 JE EIRSS « AG BN HoAth iR 45 - -
P HE - -
Q PAERRESTAE - -
R A RE AR R - _
S oy 457, 566. 00 0.15
&t 276, 191, 123. 86 87. 61

5.3 MEBRIEA AME SE ST =3 E A K /NHEF R BT IR 28 5 B 40
e | mEeE | BESK | NE gD | AnhE Go | oo

EeB (%)

1 000066 Ik H ki 2,276, 146 25, 515, 596. 66 8.09
2 300182 FER 1y 1,985, 751 23, 392, 146. 78 7.42
3 002436 WeAREH 867, 720 17, 849, 000. 40 5. 66
4 000631 G Az LY. 2,893, 747 16, 870, 545. 01 5.35
5 300030 FH - T 919, 220 14, 716, 712. 20 4. 67
6 600160 E AL 1, 306, 503 14, 436, 858. 15 4.58
7 300302 A B 397, 440 11, 788, 070. 40 3. 74
8 002631 TR AR 454, 639 10, 961, 346. 29 3.48
9 002742 — XM 434, 900 9, 663, 478. 00 3.07
10 600028 H [ AL 1, 886, 000 9, 165, 960. 00 2.91

5.4 REMREFF AT ROBRFREAE
AIE G IRARFA 57
5.5 MEHIRIE A RHE G2 S F ™13 E Le IR/ HEFF BRI 42 B 88 A 40
AIEEAMRE WIRARFFA 7.

b

b=l
H




A NI R EE 2016 4E48 3 RS

5.6 M EHIRIEZ A RHE G2 S FP#E LLFIR/ MR RT 42 B SCRRER R
|

ARFE G ARG WIAR KRR 517 SRS -
5.7 REWRRA RME HESF=E LA KNP T4 RSB AA
RIEGARREIRARFEE R .
5.8 G HIRLA RME 5 FE ST =13 He ) KN R B RT L BUIE S 3 B 4
AR I G AR TE IR AR A B
5.9 MEMIRAESHR K MR BB 51810 Ui
5.9.1 REPFREAE SR FENIBREH TR BAH
AR FE G AR FIAR AR I 0% .
5.9.2 AE GBI I IR HBOR
ARG MARAEFE S G F P TR I IR IR B g . EUBIRR ] (5 RS, ARE&EHAS
HARIEAE 5 o
5.10 REMIRAESHR T K EFP RSB U HA
5.10.1 A3 H G R B BUR
AR < T ORAE FE 5 [ o WY [ (5 S0 B AR 150 B s . ELBI PR (5 B SE, ARG AS
HHEFGHIERA S
5.10.2 R ERFE SR FE K E G R CMB R A
AR FE G AAR TS IR AR R A [ 5005 .
5.10.3 A3 E i #  R VR
A H AR WA RS E 5T
5.11 B HFAGRE HE

5.11.1 FEESHFKEHBEFRRT EAEEREAE B EERIILRAE, R
R G HH Hl—FEARBI AT ER. LTHEE.

511.2 FEERENH +HBREBRFBHE S RME RS EREE.

5.11.3 HAWEF=H 5L
Fe R SH o)
1 1 ARIE S 681, 248. 64

2 | BWGIEZR R -




FA IR I 1% 55 2016 AR5 3 Z=PE Aty

3 Mgl -
4 M IR R, 5, 688. 73
5 I AT HR T 3R 186, 164. 68
6 HoAth UK -
7 e ol H -
8 HAh -
9 f=ann 873, 102. 05
5.11.4 MEHRTFAE R T BRI a5
AT G AR TR KRR AT 7 A T i 46 57
5.11.5 R E AR T4 B 52 P AR T8 52 PR 1% L ) U B
AT AR AR AT+ 2 M S P AR s 52 BR A
5.11.6 B HEA AR S MK HALSCE R BRI 55
BT DU TN, 02 f5 G0z (B ] REAFE 7R R 22 .
§ 6 FFHAZEEMFHET)
BT Ay

T ST AT AL <y B 0

320, 577, 380. 45

0 ST 1A] 3 <5 5 FR Mg 73 80

16, 790, 901. 49

9l - e 757 SO 3010 35 < A T [ 473 0

28, 856, 693. 28

I 7 SV TR 2 B R 0 A2 . (A B/ L=
HID

0T SIS AR < B A0

308, 511, 588. 66

§7 ZEHEANEZHEARERRELESER
71 ZEEFHEAFH AR S MR FIL

AR S A o N AT A B R L
7.2 ZEBBENZHERREBRALE LS5 A4

AR S P o e NS A TR e BB A S e I O

§ 8 MR RE FSRHAMERFR

1. 2016 5 7 A 1 H, ABESEBANRA T (RAMIRIESE A RN 7T 34 2016 4 6

H 30 HEEE T HEAE) -

#
©
p=i
H
B
p=i




FA IR I 1% 55 2016 AR5 3 Z=PE Aty

2, 2016 £ 7 F 16 H, AESEINKAN 7 (RADNRIESEEA RA T ST T 5 T
RESHIMP RV EEH (L) FIRAFARBHU - IT 85 4w e Fu R Al 55 W
I5f 20 FR O B AR TR B ) 22 75 )

3. 2016 £ 7 H 21 H, AFEEEHNKAT T (RAEMRPEBEZRIESF T AL & 2016 5 2
FERED .

4, 2016 7 H 21 H, AEESEHANKAM T (RAENRESERGRAR KT TEERA
PR SR A RS A AE T R AR PR R R A ) o

5. 2016 A7 29 H, AEESEHANKA T (RAMRIESE AR AR ST T &5 TH
POHE 39 b 5T R 0 R A PR A R O RAS A B A S i ol 55 . RIS 0 2 264t
WSS AE) o

6. 2016 47 H 29 H, AESEINKA T (ERADNERLE BRI T 4% B 3 5 B FriH 550
W R (2016 SE45 15) )

7. 2016 SE 8 H 1 H, AFEGEBNKA 1 (RAMNRIE ST AR AT 5T N3 IH i
TEE S DRI 475 74 55 WA PR A ] 9 ARES LG 7T 188 2 45 e S e s B A el 5% [
ISR BRI AE)

8. 2016 FE 8 H 2 H, AEESEHWARAM T (RANMRESEHARAR KT FESRE
AT RS A E AR B IR E A )

9, 2016 -8 H 156 H, AFEESEIAKAM T (RAMRIEESE A R A 7 T T %
HIE G INZE FE Rtk GRIID AR 7 AU I T 18 5 6 178 AR 53 A ol 55 1)
) .

10, 2016 48 3 29 H, AIEGEHARAM T (RAEMBPILRFEBIESF LG 2016 42
FEFERE IESC M)

11, 2016 £ 9 H 6 H, AIEGEHANRAM T (RAMREESE F AR A 7 8T 5 #H50 TH
FUTE SR N _ bR R R SR B IR A RO R Tl I G Bl 55 RN S0 e R0 s 5h
A .

12, 2016 £ 9 H 6 H, ARIESEBANRAM T (RAMBREESE FA R A7 5T HE N4 JH
PRI 0 0 b U RS S B R A RO ARBS LR R Pl e v W e R B R 55 RIS 5
B RRBIES 2D -

pmny

B>

% 10 7 11 B



FA IR I 1% 55 2016 AR5 3 Z=PE Aty

§9 #AEXHFEZR

9.1 H#HEXMHHEZ
1 b I IE M o A o e < B A 1 SO A
2 (RAMREI AN R E ST FUIH)
3 (AL EANE R TR SRS G R
4 (RAMEMIE R ANE R 3 B SR E 0
5 VR L

FEEEHNS AR BRI A 7 E R

7 HEEFEE NS TR B

.\

9.2 fFJiHh &
T AT A B/ B S NFIMERT.
9.3 B HR

R APPSR EHN . BeIE NIERT B &8 BN o G P & D a6 &30 AR L
A a, PR AR BRI A Y U S R A R B

FAE AR EE & BT PR 2 7]
2016 4F 10 A 25 H

#1101 11w



	§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
	3.1 主要财务指标
	3.2 基金净值表现

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 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
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 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
	5.6 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
	5.7 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
	5.8 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
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§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
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8 影响投资者决策的其他重要信息
	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


