HEREBEATIEFRTEES 2016 £

FER G

2016 £ 12 A 31 H

HEBHEAN: LERESEEARAH
HELEN: LEHRARRBRITBROARAR
WEXEHHBE: 201741 H19H

_A

—A




R R G R IR 5 R < 2016 458 4 /ARy

§1 BEERR

RS E NN ESE S LEHERIEAIR S GO AR EIC . RS s E s,
FERTFEA BRI SR L HERR PR AN T8 B AR AE ANl BB B4

BEIE N LB AR RRARAT I A IR~ "IARIE A S e A R ME, T 20174 1 A 18 HE#
TG M SRR ERIL HRAGHREENE, RIEEZNEMAEERICER. R

PR IR B ORI R -

e R ABSAE AT RS ST RN PR IE FHBE B0, (HANORIEZE & — € B A o
RN ST AR IRREI . AR, BB R4 W BB R AT ML 4H B A

e AINEGEE SR

ARG S5 TR R T

AHAEHNEN 2016 42 10 H 1 HE 2016 45 12 A 31 H.

§ 2 HEF RN

F 4 TRIFK ERARRE
4 F A 000028

I 000028

A (Y LR
e Ciley VeS| 201344 H 24 H

A 2 IR B A AU A

707,671, 375. 92 1i

AL R HUE 58 AP 4H A PR SR B% CPPT (Constant
Proportion Portfolio Insurance), iHidzhASHEE

REH b WAL, TSR MR F, ) IR
RT3 o R
AR K A i P
BT SR AR A S8 AR R
- RIS IEEL, 2EBIER L R L R I
: T T e e o
R B KM VB, kIR R M A
A S B U T
. I BRI R LS LB e, = R 7
AR W HOBUR 2
R N R IS i LRI & T )
— IR AR . HEVE 2 B TR A & RS T4V
VR SR SR AT A LA, A S
SHE L T AT 1A R R
TPSETIN e E A AT
LA AR R R R R A T

Parand

2

7l 4k 12 T

~N N




R R G R IR 5 R < 2016 458 4 /ARy

BN | L5t b/l EAE AR AT B 20
§3 FEMFSHEIEMESFERIN

3.1 FEM&ER

B AR
B F8hs WAERAC 2016 4E 10 H 1 H — 2016 4E 12 A 31 H )
1. AHIC S B 3 4,762, 063. 79
2. A HAFE -4, 600, 811. 73
3. A ¥4 22 4 3 A0UA R ) -0. 0064
4. WIRE A H = iEHE 714, 218, 524. 50
5. WIRE &M HHE 1. 009

e 1o A ORISR RS ARSI Bl . AN OS2 sepiEeshiias) 1

BRAR G F IS AR, A IR Dy A 0] E s Bl ot n_E A 28 Fe (B 28 s i i
2+ Prid 3NV SR bR A BAE R NAWEEE 5 2k 1S5 TR, TH A3 A SE Bl KT 24 T

IRk G
3.2 EEHERN
3.2.1 A5 I S0 BUFEN KR RIS R L SR AR A 28 R LA
A 435 L B i
T e R ind Bl v e
HE@
ﬁé%z/l\ -0. 69% 0. 08% 0. 62% 0.01% —-1.31% 0.07%




R R G R IR 5 R < 2016 458 4 /ARy

3.2.2 HE S & FEMURE SR THFEN K RRZ) KI5 F LS A
IMFRAF K LB

MG S T RN R 5 ) 300k 8 b A S A Bk A6 1K) By S 0] LR

5199%. ...... . ............. . ....... ....... ....... .. ....... -~ ....... . ............. .............. — - . ...... :

55.759% A

49.559% -

43.39% -

37.19% -

31.00% -

24.80% -

18.60% -

12.40% -

2016-10-18

B L i e e A S s
20150912 { f-

2013-11-11 {f------
20140117 {}---

20140325 {3

20140531 {f------

201410124 |

13
9
o
2
m
o
o
ol

2013-04-24
2013-08-30

20

L]
[=]
@
o
+
¥
o
&l

I it

5
=

-
=

[—xenmg 80 . AT R
T RYE (R ARG RIEF R SR EEF) MIE, AR5 IEEE . B,
REAE XU 557 o < 537 H HU AN T 40%, e rh R Bt A 1 4 FBUIIE 1RO T 1 AN e ad e < 5% 7
THE 3%; e LM TRAERA G 5 R G T I IR T 60%, Hrh Il st T2
W EAE— 4 LA IBUR 6 23 B EU B 5 T AMIG T35 5 58 7 L 5% oA e T R A% B8 LU B4+ 5
AR E N R IE . ASGEGHN 2013 4F 4 H 24 HF 2013 4F 10 H 24 H, @4
I B B L BITT & B FZE. RGN, REERIUT T (FERAREG HIERK

WG BHUE.

g

§4 EHARE
41 E42H (RESZINA) BN

AR ML |
B4, 0% " iﬁé .
EIEN | BERH

W | R RAR GRS | 201344 /] - AR | PR WA BE KA

%4 0 12 0T



R R G R IR 5 R < 2016 458 4 /ARy

P, A E W A B B A 24 H g KRR, BT
B, BEEE R IRIT R & E
AR AT i S A 2 b L N BERAE 5 T, MR
A5 MR 4 2 Aot 2 T 0 AT 5 TAE, 2006
G, BEER6 11 AMANEE R EE
RHEREEZH, £ HERAT, YAEHRHEL
HE R A TR & B 4 24 . RERMTgE S
P, A E E R o 5 Y S AP, FE ks
GSaM., BEZHEEAR HREE s 2009 4F 10 H
WRERELEZH, BE 19 H&E 2014 £ 11 H 17
RIGMEREGMEES HEEEkmiigiks
., EELERIELE HEeRP, 201448 H 7
BEMELELH, AT HZ 201542 H 11 HAfF
NBERERKR R e E RIS & IR & Y 3
B, A S, SRESLH,
[#5] 8 WAL 2 1 e
PN 2L Iz
AR A T O FIE Tl KL
- . MR AT,
S, EEEMARAA .
. 2007 4F 6 HInANAEE R
RERIRGIEL T, .
e SEHARAHE, ofEH
A6 E fE R {5 5 B O 4 AN o
o ey AW 50 R R S Bh # ATk
. BT AT MR
RERRE G ESLT, 2014 £ 11 B 2012 4 5
A | e R E R A - s LI
o H19H 21 HZ 2014 £ 3 A 19
GHEZLH, BETE e s
. o A A HAT 46 & SRR it R &
RIGHC BRI 45 ~
e . RE SRS,
oM., BEEE R
. 201443 A 20 H#E 2014
MEERAMES LSS N
e . 117 18 FEHE fRA
. BEMELEEZIHY
RBAERE SIS LT =

s IR E R ZAE S RO 2 H KB H R AR Yo 2 H e UES MR 15
FiifE by SESR MO SGEMAT I 2 GIESR ML MO A B3 R ERAM0) ORI o
4.2 BEAXRE A R R SRR EF O U

AR I, ARSI NSO (A RIUREE SR B B k) B SRR HE,
A G )RR AL IR S A R TS ULI P R AN A R B MR HEAT . ASE S 54T
NEEEH, REIFHEIL: MRAE SRER R, el . S, HEEMIKZE,
Il Al 9 B4 M R AT o Hh DL R S A & R AT



R R G R IR 5 R < 2016 458 4 /ARy

4.3 AT H T T
4.3.1 AP 5 H ERIHATER

AT G TR P IR 2 QEFF R REGERAR AP HIEETEL) S REM
BOR, S kbRtEil, € T (REESEEAARA R AT S EHH L), LS gl
V. AT G RII TN TR BB G PAT WGPl 545 0 B 1Y 4
NN GRS, JATHERER] Fhliss. FEIT R E . e AR L
R HEFAFEESMER BEZHIE, FHRFRE LA RIS R

ARG A, A 1A 5 il BE SR PAT 15 00 R4 -
4.3.2 RERX 5T AKE A

AR N AR K IATE GAFAE R LT N RIESIREHNAEAES 55 AT 5Eh
[ H s [7] A2 5y BAZ 30 (0 B3 58 oy B AZAIE S 24 H RS R 5% -
4.4 REYNE ST R KB IZE TP

2016 EPUZEZ p EL G MBI R RRRA S, KFFHEAMZIT I, A5t K T =
FRERDy R, IRAEAKIG T GDP SR, TV AR IR, [ B R B S P A
HOPAE; CPT #ERfrfr, PPTARIE BAT, M2 MG P, PUZFREANRMIZERE B, Jol 12
Ay, SREMEINEVEM, CootRfuRds b7, ANRMALRE,

fIF T IT I, FAT N9 G IT 46 A AR I AR A SRS 72 26 DU 2= T H 0 R ILACR, Bk Bt i
%, JEHRBEE 10 HARBEIN MPA B 1% I LU 11 ARG SEhR “PUJ3127 T EBOR I $2
t, BRI R MR . 11-12 [, RG@EK T, BN 67 175 5 A A L
Tty BUT AR FDL B e 8EEs, WER CRALA BEGEM™, BEE A ISR BT Ok
wJa—di, M2 ERARFRARMRMSE i, 11 HRE 12 A BA, BRI
PR R P A

R i LT, k8RR EITE. £ LIRS, DURAT. @3RI,
ERTE BRI IR, i A B B i T N K B 8 N R, i (e, (HR K
o BE eI (SR AL M BN, s R AR TRl

AN He A DU R SR AT CPPT BEHE SR, A A AR RV 3 48 A (b o e el 22 e,
FHAE SRR B SENF I AL AR B SRR AR A RIS, AR ™ it USSR H 0 397 e LA SR ERUAS,
SEN A -

JEER 2017 4, AERAFTEA AR oG BOR M AT E Mo [ P 2R DR R AT S K AN E PR 3R

%6 0 Jt12 1t



R R G R IR 5 R < 2016 458 4 /ARy

FET H T B b= BB G ) M2 T AT X AR DI S KI5, 28 DR B A LK BE R RR Aol
BORHFTLIR . By T S5 R AN E VAL T4 B SRBUR RBCRHEAT ROR DL 56 B 4857 RE 15 48 48
TRIFE IS . ARG IR PR AR IR FE _E 5 i [ N T T o s F9 082 A1 A A\ P e A
73, BETIRMSRAT L MBGR . AT 2016 4, Tt TR M2 5 A id B AR YT AT RE 75 244 g
15, Wit 2017 AT REAMN GF AR, BORZ, 2017 5 M BER A R
ik, T TR E AR R ESE, BRI AR BT AR, B TSR A5 T AR i 67T
BUKE, EUGTR T UL BUEBIERATR, AT BATA R ) UL LA R R #1107
AL, PR TR G, XIEBEn . FIEB AR s i & EA S G gk sk
EEATAT AR, P AR, 9 BRI, B 0 S I U I B AN S5 Ky i 5

2017 £F, ASLGAF ARSI BN 3 F N6, AW R e, ERIER RN
fift b3 2 A RAN 2 B, DUHISRAGHA e JA IR RS0 KRB ROBCE, oAb ARG 537 EA
L B LR, 55 I s AS R R (E A 1

AN F B Ak ST IR S I BN KU P TR B AL, AEBUR XS AR LN, W& B
WAL=, RIFEBEANZRE IS, PR b A i B, MR, e NkeRf
NERIUE PR B o

i

4.5 MG BN ESHL SR

AHEAT 20134 4 A 24 HIEURZ. #2016 4 12 A 31 H, AEEEMHIFESN 1. 009
TG, RUMEUSEDY 1. 347 Jo. R, ARG BUFHEE K EN-0. 69%, RIS LB
AN 0. 62%.
4.6 |EHNESTFHE ABBES T HERERH

AN, AEEGAAEES: A TR H B S0 B N AN — O AN Bk g5t
FPHMERT LT A REE.

§5 BEHEWE

5.1 MEREEH=HEHMR

75 i H &/ O b 3 S BT B (%)

1| B 25, 733, 179. 07 3.59
Hrp K2 25, 733, 179. 07 3.59

2 | HEeHR - -

3| MWt 657, 600, 887. 80 91.85

%7 0 k12 it




R R G R IR 5 R < 2016 458 4 /ARy

Fob: i

657, 600, 887. 80

91.85

B SCRFIESE

A ERe s

BT AR Y

TG &

Horpre KR i SR
b s

AT ARG H /AT A1

21, 135, 781. 91

2.95

HoA w7~

11, 454, 541. 17

1. 60

it

715, 924, 389. 95

100. 00

5.2 MEHIRET WL RN B R A S

5.2.1 MEHRBZITI T RIFABRERRAS

A A7k 25 At o) o 2 4 BT R VR AE LT (%)
A | A RS B il - _
B | KA 2, 934, 384. 00 0.41
c | &k 18, 667, 855. 07 2.61
HLJ0L 3. B R oK A=
Dl g ) )
| &3k - -
Foo| EAAEE 4, 130, 940. 00 0. 58
G | KBz, SAEMIEL - -
Ho | ErE ARl - -
&R RS B R AR RS

Ly - -
T | Rk - -
K | ik - -
L | LSRRI SRSl - _
M| BREEF AR RS - -
N | KL ERERERT A i - -
0 | ERIRS. BEAHAMARS - -
P HE - _
Q TR TAE - -
R AL AE IR R - -
S Lia - _

&t 25,733, 179. 07 3. 60

8

I

~

4

£12 W




R R G R IR 5 R < 2016 458 4 /ARy

5.2.2 REHRETIL RO EBERERER R LS

5.3 MEWARIEL A RHE LS H = 5E IR/ BT+ 42 BERSR 4

e | mEmRm | REAR | KR (D | ARE GO %ﬁ%gfﬁtb
1 002701 B %t 4 660, 000 5, 702, 400. 00 0. 80
2 002690 EHH 144, 100 3, 049, 156. 00 0. 43
3 600028 o E A 1L 542, 400 2, 934, 384. 00 0. 41
4 000400 YRk S 161, 400 2,929, 410. 00 0.41
5 300446 RIUETM 78, 300 2, 886, 138. 00 0. 40
6 002353 AER Ay 105, 900 2, 149, 770. 00 0. 30
7 000028 25 —%K 28, 500 1, 906, 650. 00 0.27
8 000157 HREKE R 412, 300 1,871, 842. 00 0. 26
9 002024 BT 120, 200 1, 376, 290. 00 0.19
10 002727 — 40, 000 848, 000. 00 0.12
5.4 MEWPREHEFMM I RORFRELE
FFa figz i b ARME o RGP E R (%)
1| EEGiFF - -
2 | JUTER - -
3 | G 39, 940, 000. 00 5.59
b BURM: SR 39, 940, 000. 00 5. 59
4 | ks 117, 557, 382. 80 16. 46
5 | ANVAT AR T 5 349, 776, 000. 00 48. 97
6 | HIHEE 150, 130, 000. 00 21.02
7| AR CATAZ ) 197, 505. 00 0.03
8 | [AhAFH - -
9 | HAth - -
10 | &it 657, 600, 887. 80 92. 07
5.5 MEMRIEA RNE FEE B = 3E L K/ HEF R8T B8 s B 3 B 40
re | mmiem | mmsk | CE | pnpl oo | v RIS
€ ) (%)
1 041662032 16 B 400, 000 40, 016, 000. 00 5. 60
CP001
2 160304 16 #EH 04 | 400, 000 39, 940, 000. 00 5.59

Parand

%9

12 W




R R G R IR 5 R < 2016 458 4 /ARy

15 BLEfi 4
3 101555011 N 300, 000 30, 522, 000. 00 4.27
MTNOO1
16 R
4 101661022 PR 300, 000 30, 033, 000. 00 4.21
MTNOO1
16 Jg
5 101662008 300, 000 30, 024, 000. 00 4. 20
MTNOO1

5.6 | EFARIE A RE L2 S H 7 13E LI R/ MR BT+ 4 B R R R W
4|

T ARG IR RFFA 5177 SHFIUESF -

5.7 MEFARE A R E S SR = E LI R/NHEF KT L4 RSB R % HA
H: AEGEMREWIRRFEE SRR .

5.8 & BRI A SMHE 5 EE B 7= 3E LB KM HEF K80 T2 BUEB K B 40
Ve ARHE S AR A KA BUIE

5.9 MEMRFE SRR KR IIIRZ 5 B 5L

T AL GAR A WIR TR A BT 42 5%

5.10 E AR A EE SR K B B3 5 18 5L DL

Ve ARG AR A TG O DR

5.11 HEHAERE E

5.11.1 FEEREBRE+BIEFKRIT EAREA PR MR EFILRAE, RE
WEHmE AR —FENRBI QTR ATHIHEE.

511.2 REBRMA+EZBES, KARETEHES S RAMES&BREEZIM

.

5.11.3 HARBEF=HI R

75 2 HK & o
1 12 ORIIE 4 55, 532. 35
2 WSR3 Bk 57,297. 87
3| R -
4 YR, 11, 312, 320. 18
5 JEUAT I 3 29, 390. 77
6 | HAhNIEK -
7| FERETR -
8 HoAth -
9 it 11, 454, 541. 17

% 10 i k12

p=i|




R R G R IR 5 R < 2016 458 4 /ARy

5.11.4 R EHIRFFA KA THBOA R T #8357 40
VE: ARG A WIAR KRR AT H B R ] i o
5.11.5 R EWRET+ 2 REH A AETIEZRIE LB

. o w e, | VRBRRESHIA | HEEERE | HUE IR DR
ol BEARE | BESERS  ene B (%) )
1 002727 — 848, 000. 00 0.12 115 B 452 ikt

5.11.6 HEAGME RN SCTFHR T2
IS DU TN SR, AR S 0 TS & vE T2 8] ] BEAFAE R 2=

§ 6 THAEZESHHRS)

B iy
R B HARTT S A AL A 739, 826, 318. 69
R HHA 1] 2 4 0 R W 43 00 4, 348, 732. 67
U3 - R H A ) 22 4 A VB[R] 43 00 36, 503, 675. 44
A5 SRR L S A7 7 AR S A (A &b L= B
B
R B HA AR JE A A i 707, 671, 375. 92

§7 Z&EEANCHERTRERESFESRENL
71 RETEATTERESHTZIFI
P ACHL 1P A S R A BT PR VA I
72 REEENGHERRSBBRAR ST S A

T ARG WA A S S BB FIA . B2 B B S S AN e A 1 L o

§8 HEXMHHZFE
8.1 Z#BEXMHER

1\i|é

il

ARG HIER IR SRS SR
%11 5 312 W




R R G R IR 5 R < 2016 458 4 /ARy

v R RACR G ROE SR B 3 SR Pl
- HEERARSTIEF R RS E R
4 AR IR ORACIR & IR SRR B A i e TP R (8 T

w
N

8.2 TRiiHh i
R VN N
8.3 AR

BR BT TATEGE NI AR T E R, A TF 5 ER S B ] DU A G BN 2
=AIP

% 12 71 #k12 W



	§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 备查文件目录
	8.1 备查文件目录
	8.2 存放地点
	8.3 查阅方式


