RIFHIEM &R B2 a3

FRERSE 2016 £

.
e
l—a

542

=3

2016 ¥£ 12 A 31 H

HEBHAN: REESETHFRFTEAH
EELEN: PELIHBRITROERAF
WEEXHHR: 201741 H 20 H

rﬁ?‘é%@ﬁlﬁ

ER &



AL 4222 4 2016 45 4 RS

§1 EEHRRN

RS E N NE S LEERIEAIRE TR AR EICE, R IR IR B KR,
FxFC A AR LS L R PR S8 B AR AN ) S DU

HEFE NP E TRERAT IR AR AFREAEESFE, 720174 17 18 HEK T A
W R SR bR . HERIAB A G EEANE, RIEERABRAFEEBICE. RS
S N S iR/

BB BN R LRSS T S B0 ot 0 SR 8 BEAT IS Y2k 4 587, (HARAERE & — e &

SRRSO ARILAREIL . BB W, Beo & TR 508 SRR R AT-2H B 5 A
e AR R

AT W 55 ERER T

A A 2016 €510 A 1 HiE4% 12 A 31 Hik.

0

§ 2 HE& R

R & TR Rtk s
oy AR 001899

A (Y LA FRIFF IR
e Cilecy Ve | 20154 11 A 23 H

5 A, < 0 A0 A

116, 277, 108. 82 13

BB H AR

AFe Gl I BB IR B B B, KR IR ER AR I 4
B, SRR HE G E Y R A 5 b S H B R E 2 1] )
Y BRI 120 BE A £ R P IAE 0. 35% LAWY, SEALERER
IREFEHIE 4% LA .

g
=
e
iR

ARFE G K RAN 5E A I s, R4 B (148 B B
JORE) 1 S A Ry f e R SR R AL 5, AR AR Y
TRBUBA I S AR AR B AT AR 3 . A T AR
7 B R A R RN R A B R ARG I B R AR AT N
i KT < 1 D AT ] 28 0 AR i < R AR PR 41 K
RIRCR AT REA RIS, R RSE LA RS O S B0t )
PEAS RS, B Al R [N 5 BOC AT RO AR EA AR (1
ey, Readn] R RASHTELRE, JIf
RIESRAESRVFIIROL T, Al LA I B2 <5 AT 2 T
FOAT R B, DA SO0t BR IR 15 22 10 A & il

b &t L i

HIEAE 2 % B 2 4 b R A et R X 95 % + A
B TR 3% A7 3R R X 5%

DA Ut e I

AL )E TR G, R TR S Bom T

200 11 it




AL 4222 4 2016 45 4 RS

o AIF BT A A, T XU 5 U S v TR & A 2
ENTERItE S A TNIEE S RS S oWSL ) Erik ey
Mfa B s &, TR e 2 B VAR ERVR 4R £
R, BA SRR DURARITEHU AR R 2
TS AACL 8 XU WA 2 R A

FHEEHEAN K ESEHA R TEA T
HEELEN Hp [ R AR AT I A BR A 7
§ 3 XEMEI_IPNEEFHERI
3.1 XEMEHER
Bpr: ANRM
FEEI e bn WA 20164210 H1 H — 2016 4E12 H31 H )
1 A CL sl 2 -3, 102, 653. 79
2. AR HAF) -4, 665, 634. 90
3. MR- $5) 35 4 47 A0UA HAF) 31 -0. 0356
4. AR ST EE 91, 624, 421. 04
5. FARIE & B e 0. 788

T (1D FriddE e SHstn NI RFA AW ESE 53 S I3 M, T35 Sebrifcat K1

LT Aoy

(2) AW CSEHGER fE 2 AR . BB . HthloN OS2 e tivEARZhIaE) FHER
FAR TR FL G BIAREL, AR A E s B s in A 2 se i EAL S e o

3.2 &R {ERI
3.2.1 AR EHES BB EN KR LR S FRNS R W 2 1 ELE
X Mk & sk v
n HHEEK R | pEEKR | kSt ey _ _
Bir B @ G el 25 ) Wﬁi?@% O—-6 | @—®@
IE=1H -5. 06% 0. 86% -5. 27% 0.90% 0.21% | —0.04%
3T 11 |




AL 4222 4 2016 45 4 RS

3.2.2 BEEAFENRES RTHEER KRS L5 RS L Al s
B L

MG S T RN R 5 ) 301k 8 b A AL A B A6 1K) By S E 0 LR

355%. ...... fooee e e P fe A pee e oo e P e e P .

0.00% {readAP e
R A S N S N N TN A N T S
o W’W N A
R S S R O N S S N S O N S S

10,6480

R I 1 | — I8 — ...... ...... ...... ....... ....... ....... H— ...... O T —
arase b NV TS
e e 1N | B [R— I ...... E RO I ..... C— ...... [R— -
S24.849% b S A L N I ST L | A A A R S
o= e T= 1T | S H— HI— [ I D . | E T E S H— HE— I HE— I I I I

-31 93% {}------ H— I i - - A I I I H— H— A I I N H— I N I ....... .

ANV R LT | S SR S S —
0= . . - O N

T 1= T = | S . S N S S S
1y [ e . =

T A L1 TR [ S S S
20168-12-07

2016-12-27

b L 1= 1 [ L A S S o=
B [ U= T e e

WD =00 | |0 | A SR S M.

sotg-oet0dl

LIy [0 1 1 [ U S
R LN I e R AR S
e T 1 T i T e S

2015-11-23

1 Fr e e e T s S
LT s S
20180122 {f

2016-03-02 { -~~~

2|
20
2
2
2|
20

— 2018-02-11 { -t

— b o TR L D R R —— ol B L A R b SR |
e (D) ARESHREESEFRAENH N 20154 11 A 23 H. BaHBAN 2015 4 11 A 23 H#E 2016

12 31 H;

(2) AEL I FREHE VR RIFRIER SR TR, DUrhiE 2 4 Fa 80 st i S 54 1% A ik
R BT R NE AP B bR, AR S WA D B T AN (AERR PR B A i
BRI, &R BDAR AR 2 o EE W A% e BT i G R, R
U BARMATR . B SCRRIES . SR i LR KR A e b B 2 VP AR SR B e 4
fil TR ((HZ0FF G R 2 BAH OCRIUE ) o ANBE G 30T T IS (1 55 77 LU AMIR T 4 5577 19 90%.
TG BT T AR 48 BN RS B A% 0 AR IS K B2 7 L AR T AR IR B 6 R 7= 11 80%: 4T
132 5 H H A AR & L BN B ORIES TG, B4 a3 0 7E— 4= LU I EUR 55
A& T B T AR 5%

(3) KBS CIINARES G4 MHIE 6 MH, @O IS R S0 =i & LI &4
A RIMZ5E .

4 00 11 it



AL 4222 4 2016 45 4 RS

§4 BEARE
4.1 BEEZE (REESLFPNH) i

el I o
42 mg | e MBGERIR | ) e i

IR H EAEH
H 55

24, s ﬂﬁ
B AT 2 BH AIE 25 941 IE 2
& A I Bh B
Z% BHAIE 27 55 7= A B A
e 4 A B E22EE N
77 1B IR 27 5% 7= 4 25
i F AR A 1T R %
FIP NG, 2013 4F

o ARIEG | 2015411 H B A
AR . 23 | 20 4 2 AMMAARHEEHRE AR

2w PR AR Y
2P, BUEARER
o R G B R AR
IEFF R IR Rl
FEAE & K R % A
b 3= RS R R SR
% 3k < 1 2R VA A9 it 51
PR IR A
Fea.,

e (D BARERH . SIRH SR ARSI RECH, HzEef A EeaRAER R
HER, WAEER H Oy e & R 5
(2) IEZF ML SGEMATAE RSy GIEFR AL A SRR BRI BIAH G E

4.2 BEANRE A A EESE R TE B0

ARG AN, AESERNARET N RIS ERER R EE) « QERRTEES
HEEHINEG « (ATFFEIEFRBERSEEERINEG « BeaRMHAMA REREMR. |
EEIRACHE, KIBISEH . BRI Tr . 224 A0 SR ) BRI IS FH R 4 5 77, FE L%
P BT R B FE At b, B GA EA N BRI i, A R A S A A A A\ 23 14T
N
4.3 A PR 5 ETH
4.3.1 AP 32 5l B B BRAT 1B 0L

WA AT SEIEEE T IrA S5 A, DL A SR BE S, M oo, &
5 0 It i




AL 4222 4 2016 45 4 RS

HREEHIAT ZHPAT. WSOPAERETE G ST, IR, 8%, Lo ek,

-
IR BEAE 5y SLRIR A, I H U B S 0 DR 152 5 R DL EAT R JUAIAN 52 S PP A o

N FATHE TR 2 7 IV B AT 7 fh A T IT I, ZE G B 8y A7 A dk, Aoz
FE N AR BHR S, ARG ST R BEPIIT, BRLHERATAIE, #HZS

W TR
AR AL B 5 3 5 MR R BB AL 5 2 T R 2 5 A A F 28 ST,
AT 5 SR AT B

4.3.2 RHEZ BT AT

R P ERE R 2 QGEFREREGE AR AP SHERZEL) , A6fE 7 A5
JER 5 28 Zy WA U], TR) IS n sionk 265 18] [5] 1) 52 2 M IR) H S 0058 B i) AR A A . A A A 2
SR G BT RS, WHLEG RIS [R IS TR) B R PR [R] [a) 52 R AR AT RR AR MRS, e X LA Tl R
F2E 5 o3t ARAEIEAEWRIE H RIS 5, ksl E R R H Ria a2 g, xR R
TSR 25 5 AR AL A 1R AR I [R) S IR) 28 B AT MR AR A4 AT o AR 7 30T P9 R 4 8 BN A B A1)
AR A EZ 5058 5 I A TF5aAN R H 8 58 55 RS 30 1 B4 AE by Bl ik 27 24 H SRS
B S%HISE A IRE 0 1K

AN, ST SH REISTEF I

N

4.4 HREP AN ES TR RENBIEST

ARG RN, AHE G MR 158 BRI B HBLR (AR B BEAT T AR R . R
B IR A 2 R EOR A S TR S A 5 TR AR AR B EA R 454 L2 57, T4
VG RTTE  Fo50 4 PG S 1o P iy NIRRT, i S 4 v % IR B S5 A F i O LA PR
ARIEGE IR T & A H A RN, AT R AL S (I 2 % 5k S bl Bk 2 (8] 1 H
S5) B A 28 FE RN AR AL PR R IR 2SR RIAE T B S A R L a2 A
4.5 REWNEER SR

2016 4F 4 ZF, AIESIFEIIKE N5, 06%, WEFAER K25 27%, & T kgt ie
0. 21%. H FLEASK (2015 4F 11 H 23 H), I G EHEIE KA N-21. 20%, MG HERT K 3-21. 30%,
e T S L EEE 0. 10%.

T S R}



AL 4222 4 2016 45 4 RS

4.6 REFAZSTHFAABBE ST HERE RN

Too

§5 BEASWE

5.1 REFRESEH~AEGHER

i H

e (o)

GRS BT HIEB] (6)

Pt #5258

82,717, 957. 43

89.91

Hodre JBRE

82,717, 957. 43

89.91

e

I 5 YA 2 45 %

Hrp: figz

B SCRRIE SR

bt R

BT A AR BT

KNG Rl B

b K IR AR SN R AR
Efh B

AT S e it

9, 249, 956. 01

10. 05

HAb 5™

30, 126. 14

0.03

it

91, 998, 039. 58

100. 00

5.2 MEHIREATI A RPBRERRAS

5.2.1 MEHRZT I RN BRER R A S

A

&S|

~feiE Go

ok 2 < R L A
(%)

K RS B il

PR

il g b

55,525, 927. 57

60. 60

R 3 T0 YR BOKAE P R
N4

2,260, 929. 70

2. 47

I

1,120, 523. 04

1.22

R E

ALilisk . Ak AIRELY

AR ROl

5 RAEH . BAEAE REAR MRS

9,947, 600. 57

10. 86

B4

Bl

2,125, 146. 27

2.97

AL GG A 55 i 55l

= I ol -l S B Re ol bl Be vl Hes)

FBHEWEFEABANR S5

2,205, 467. 76

2.41

7 00 L1 T




AL 4222 4 2016 45 4 RS

N IKF PRI 8 i L 8, 566, 984. 37 9.35
0 S RS A ERAN AR 25l - -
p HYG _ _
Q AR TAE - -
R A ARE AR R - -
S oA 365, 378. 15 0. 40
it 82, 717, 957. 43 90. 28

5.3 MEBRIEA RME G EE B = #E KM HEF BB+ R =B R A 4
e | mEmem | mESK | BE G | AfhE G | Doeou o

tefsl (%)

1 002415 T A 322, 724 7,684, 058. 44 8. 39
2 600100 Ebagigis 332, 858 4,610, 083. 30 5.03
3 300070 KR 189, 234 3,315, 379. 68 3.62
4 002236 KA AR 219, 623 3,004, 442. 64 3.28
5 002030 18w HE A 128, 615 2,983, 868. 00 3.26
6 300072 — R 63, 658 2,946, 728. 82 3.22
7 000540 HOR I 393, 239 2,725, 146. 27 2.97
8 000826 FIEIIR 63,515 2,094, 724. 70 2.29
9 002022 BHEEDY) 101, 183 2, 023, 660. 00 2.21
10 300203 BB 65, 583 2,003, 560. 65 2.19

5.4 REFAREGF B ROBIFRFTAE

T AREEAMREWIRRFA 557

5.5 MEWIRE A RME G2 T =3B IR/ HEFF BB T4 R 77 3058 A 20

TE: RIS PRARITA6TF.

5.6 1R & IR A RHE 5 E S H#E L HINEEF BB +42 B SCRAESF IR

il
T ARG HIRARFFA 5™ SCRHIESR .

5.7 | EHIRIL A RMHE 5 ST 1#E B DHEF TR 142 5t & R B3R W4

T AREAMERRRFAREE.

5.8 MEWIREL A RMME 5 2 & T 7= 13E He IR/ HEFF BB Tu 42 BUIE 8L 3% B 48

TE: RIS ARG AR R A BOLE.

¥ 8 Ut

it




AL 4222 4 2016 45 4 RS

5.9 WMEHIRARE ST R R HF O Ui
5.9.1 R EYRFEE TR KB S 2 A4

T ARFESAIRE ARG BRI

5.10 I HFHIRA T SR 1 EHEH 5 F L
5.10.1 339 H U B HEBUR

AT AR I R A [ T B

5.11 |FHEHREME

5.11.1 AESHEBHETRIEFRRTEEEPREREERIILREE, BELRR
Bl BRI —FE N RZ B ATHER . &5,

511.2 AR LB EHNIT T2 BRERBHES S FRNE R ZERERE.
5.11.3 HAnE =R

Fs ey e o)

FHARES 28, 036. 91

JSISCIE 73 Sk _

2SR -

MRS 2, 089. 23

R 2K _

FoAth UK -

R -

oAt -

O 0| | |O | |W| D+~

A1t 30, 126. 14

5.11.4 HEWRFFHE BT HRBIRR AT E B 5mTHA
TE: AR S AR I AR A AL T 5 B AT St i

5.11.5 HREWR AT+ 2 BER P ETRIEZ R SLEI B

. - o5 47 2 VLI 52 PR 58 43 1 ot S IR 33
F5 % ARG % SE 44 H A M GE) | e Helil () VLI 52 PR 1 O i B
1 000540 W R I A 2,725, 146. 27 2.97 157 B 452

5.11.6 B A G M B FHA SO R 4
H DU 5 TN B SR IR A Fe L o5 2 e B P E A LB T A S & i TR R 22

A T o R}




AL 4222 4 2016 45 4 RS

§ 6 A EEHHE

B
i 5 WA 5 A A 145, 651, 917. 25
i T S0 1] 2 4 HR D 4 00 163, 161. 29
U3 - i P ST 1] 2 45 A sk [l 4 29, 537, 969. 72
i 45 BA A A1 B S 3R 0 R B i 0 (s> B - B
EAD
i B R L 440 205 40 116, 277, 108. 82

7 BREEENZHERRESRRSEEHL
71 REEEANFHEEEHTRFIL

Ee AR, ARGE IR E AL S M.
72 ZEBEANBRHEAREBERAZ ST 5 WH
e ARG, ARGEHNRIEHEA R SRR,

§8 HMBREFRKNLMERSBE

§9 BEXHHEHZF
9.1 ZEEXHEF

v P I M e AU P A 2 T 2 Al 2 B R B R IE Z R R Sk G e ST (K S

—_

2+ CORMFHIEAE 2 & R a7 b g B AR IR R B R e R e A )
3. (CRMFTIEA & fe 22 4™ b 1 e O T R B e e SR W )
4y CRiFPIEA R R 2 a7 R AR S B e 30 0

5. FESEB NS BURHLAE . B L
FEFLE NS B B
~ IR AR R IUA S

»
J

\1




AL 4222 4 2016 45 4 RS

9.2 FFJiHh &
HEEHNEIESILE N,
9.3 & AHR

BB E AR E ML 8] G S A ] o BT AESORT LAY, 7R HN [A) Y IS B3R SO R

KRR ESEHHRITEAF
20171 H20H

I R T = o



	§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


