M RRAFREREIEFREEE

2015 5 1 2

=R

20153 A 31 H

HEBEN: BN UVEESEEHEGRAA
HEFREN: PEBITROARAHE
MEXEHHEE: 201544 H 21 H



M TR TE I SE 2015 AR5 1 R

§1 EEHRR

Fe G PN S R SRR & TR B ARG B R SRR B Kt
FERTEC YRR S R MR S B AR AR AN PO ST

HEFEE NP ERAT RO A RA A REAIEEEFRE, T 201544 H 17 HEZ 7 A4k
HI SR AR IR A SRS N, RIEREE A B AEERBOCE, R PR IR
& H ORI IN -

B G AT RTE LIS . R S0 S N B AN IS R 07, (AR & — e AR

g MIEAENGOFACRILARMRER I . BoEA W, BEBEEEAT B0 LS RN A 4 ] 1A
e e ATLIR

AR I 55 BORER 2 U

AR 2015 4 1 H 21 H CE&ERARH) &% 3 H 31 Hik.

§ 2 B MR

FE & TR FR Mo o A T A 2R
e AN 000867
5 5 Y 000867
e A (S L TIFF R
HeAFAMH 20154E 1 H 21 H
i 5 A AR I 4 1 A0 0 1, 426, 370, 409. 71 #¢
AR K B IR LL U ) TR T A T & A
B Hbs RAFIEE, EREGIRSRFTRT, J14 miEH

KM Ao BB Al

AR e R BB AR RS B 7 C B SR, 38 T 0 SROmes
VR, SREFIBZMETE . EFM B, 1R MEUR.
PAVEER . DL T s SR IR R, XA SR B
| BTN e HEAT B A ER R, TR KRBT E b
Ble AFEe R B L N A R _EARSS A T
I BB A LT 5 2R o e H R A BGR T A
BB SRS P BT AR, FO4 20 G 0 RN i RO 9T+ 2
AR & . ARG TRaIEE B s
BRHTE, KRR TR g TR 5
FRIEZE, BB H KR RIESE S BT ah I, A R0
e B, PR TR R e . ALK
DI A AN E M THE S S HE ML 5T MBeks)
[, BNAKARAZZES, H Ll N A e S Al

%2 00 k11 it




M TR TE I SE 2015 AR5 1 R

EAH, IFEEEE MBI LA SRIER A
MR A AT SN 0 7 b 2 1) XU R T4
T, ESHHATBOER S . FEEABUER SR LLHME Dt
A, AER B AR Y o) A L A5 B A (1 2 Ak
. RS AR, BEATRURERE, R R]
FERTRTEE N 14 SERR AR B IS 2T o AR R B
B AU LU SR VR B T HAh ™ i, 2
BN AR P2 A e LAY AR R B A T )
PR EAR, I 5 ASE ARG SRR SR . EEI IR
iy 5 Ry (5.

VPR 300 FEEUA 2R R X 80%+ I 1iF [ & F5 Bk 35 3K

T
Ml %5 B I v < 20%.
AL e AR I S AN S i i e, BT
R~ E 543 8 o 1) TSR 0 TSI 25 0 125 )
S o, TR AT 8 7 TR A L4 . e
o T4
4 TN B Nl B G T A
A A e [ 4RAT I 0 PR A 7
§ 3 FEMSHBIrNMESHERI
3.1 X EMEHR
Wl NETIG
F S FehR HAERIC 20154E 1 H 21 H — 201543 H 31 H )

NIRRT g

35, 810, 876. 55

2. A HFIE

145, 843, 078. 36

3. IR 25) 3 4 4 A HAF) 1 0. 0835
4. AR FE G 5 = 1E 1, 547, 886, 218. 23
5. FARZE S B E 1.085

e LA E eI s e R AR ON . BB AR ONE A e (B AR i)
THBRAA R S RYE RARA, AR A Cse il as in_EA 2 fe (B A2 S e
2. PR ol SHEAR A EAEREA NN EEE 5 B AT, TN 3l 5 Bl as /K1 248 T

FsIEcs-.
3.2 EEHERIN
3.2.1 AR5 Wi SR HUFEN KR KI5 R LS B W 28 FR i LR
‘ N25= R 58 2:2
N FEEKER | PEEKER | LSt N B .
B Bt © T Wmi?@% 0-0 | @-®
HE=AMH 8. 50% 0. 47% 15. 46% 1.19% | -6.96% | —0.72%

%3 00 k11 )T




M TR TE I SE 2015 AR5 1 R

3.2.2 BEEEFAEMUNRES RIHHMER K ERRS) RIS RS B Al e %
AR E i
(2015 4E 1 21 HZ 2015 4¢3 A 31 H)
He GO R T A AR 5 R 29 b R MR G 3R 1
Fh sk 7k $ 5 e

OO kL0 L
b e R0 3 a0
FRPRFRFRRRR

5-02-08 4 ]--
§-03-22
5-03-25 {H
5-03-28 {H

- T T T T T T T o oy P P P e P P e e oy e e

20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20
20

[ o 5 B i U et — S e |

v ARSI EFAERT 2015 £ 1 H 21 H, #uk ik AR @3 & FA R — 4.

§4 BEARE
41 EE2E (BESZEND) BN

ARSI ESEEAR | .

4 A% R O WEZF MO AR Ui B
i+, 44 CFA BEH%.,
2005 4 2 AL
N ML F AR A
iiE% . AE 4 TR
i v HEm oy im. N
- Bl 3k 4> 22 T B T (1)

FRETH % e

A | 2015 45 1/ %%, 2009 4£ 5 H&E
BT P o1 - 10 4¢ 2010 4 6 HATHEENM
ST N . = N N2
155 e ﬂk§§E§y<ﬁ§@BE§ﬂE#?
Bk eLH,
Ef\gi 2010 4F 1 F & 2012 4F
iz 1 AMEEEM 2%
) I 344 T i I 5 4
wikEEELH,
2011 4 2 AMEE=E

=i
N
/|

=




M TR TE I SE 2015 AR5 1 R

ok 5 R T e g
Btk es,
2013 4 7 H et
Tl F R TG B
IERRREEEES
H, 2015 & 1 AT
A P 5 AR
SRR U R
S5,

e L ARIRH LB AT H BRI DAL & A 15
2+ AEFHMOL S SGEMATI 2 GIEFAE MO B E A BLIMED HIAHCHLE -
4.2 BN B N A F 18 R AN <743 00 R U B

AIRE AN, AESEHNES (PRNRILMEIEZRE) (RS EIE SR 4 7 4
VE) RSN (RO 5 AT I SR AR SRR B R B A (A A AR G2
ERLRIRLE « WS TR SR E , IRIREE . Eh R S SR W E RIS B =, 7595
AT KR A b, BRSO iR N B R 2, A 0 B e BRE A AR 28 AT A
4.3 AP GHHH
4.3.1 AP35 B I AT 1B I

AAREIIN, FEESE B EE AR PAT IR R A S UCEE R A R R SR
RZGyEHIE B KN REFATFLHET . BHAZ S HERSE . w ISR TS0
MR, BIRETE LT S A SRR WER T R T HPAT. WK
G FR N AIA SR A T [N, R BRI SR RO T A A8 5 A A 5E
RN F] N ERHI LR, b T AN A R T AR BT & 2 B AR 2 2 . R0 (i
S BigR) las Fe 22 S DA RGESEUANZRFE AN A A RIS E] N [R5 5 R AE G 285 i 4
RAR KIS T AE DL o
4.3.2 RERZ BT AT UL

AR EIN, EEEHENRKAETGREHAES 5055 AT R B R85 5 s /b
RN A Gy B I AU 57 2 H AS R 5%

AIREN, REGEREKIFH L TN
4.4 EHA N FE S 0 H B SRS AL SR I Ui B
4.4.1 WEFHNEESBRE FIEFZIES T

—FEWIBEEATE L, SRR A BRI WA EUER Rk 15. 87%, R EK

%5 00 k11 0T

3
e
=
WE
=




M TR TE I SE 2015 AR5 1 R

19. 48%, I 300 Fik 14. 64%, H/MRTEE ik 46. 60%, BINMVARTEEL Bk 58. 66%. fEAtLorX
CHEEM+” AR, TR EEL BEERIER IR, AT R R A R
A BRI

W5 E], RAVIATER G, TERHIRIRATREGE D B3RS, Kk T — SRR A A,
WA —EWat . HES A TESRI S, B E ARG TIRAA G, FE i EBkIE A
XD
4.4.2 EHAE SRR

Bk 2015 F—ZFFOR, AREEEFETKIEA 8. 50%, F:&FEAERKIEA 15. 46%, HEEGRINTE 51
1 6. 96%.
4.5 BEANNEMEG EFTHEATWESKRERE

BATIH- LT AL TR SRR R, [ 58 B AN G ™ et DGR R 4, 220
KB ERE A HAL . (AFEECERE T, SFSHOSEEPHY. —JFiad —i—
B, k. A B [ A B AR A R, 50— T THE A A B Al
K, SRUAEGAT W EATFFRIAERR . X LR HE/E 2014 4E CAWIBRL, T4 BCA R SR 5 ) Bl
M. ST E LUK S B LR, AT 2 PR PR (K (8] 9 4 R PR K

FEEARR, TATE b b 235 e B3 IR Bl ) T 2 AR B . BE T N G5 R IR AL R T 2
(FrEa%s, BATRREE LT USRSz i R B S B8 0 TELRIRIE . IR
% REFT . BB G, BRREES MR 288 T 5T 5 R R AR
KR e K BT MRSk BORMESN BT BRI RS . AN ST UM P ik i, 4kt
TFHAFFERTA A .

A N — B LR AT SR, R8s, ARS8 440, Bt B
ST A R 4 1 R AP R I

4.6 REBARSTHFHABBE ST HERERY

RGN, ARG AFEES AT RSO A M T =0 ANBEE &5l
&+ T HTeHIE

§5 BEHAEGHE
51 MEWREESEHE=HEBMN

|5 | e | &8 Go) | LS BHEP ] (0 |

%6 00 k11 0T



HE

AR TR IR EE 2015 RS 1 R

1| B 792, 341, 545. 84 48. 42
Hrpe KE 792, 341, 545. 84 48. 42
2 | P ER AR - -
Hrp: iz - -
BEPE S FFUESF - -
3 | mEEE® - -
4 | ERMATA BT - -
5 | EANRELEETE - -
Horpre W R SRR B B

Kt Lok
6 | RATHZHKMGH &S &A1 841, 143, 890. 48 51. 40
7| HAdm B 2, 895, 792. 03 0.18
8 | &it 1, 636, 381, 228. 35 100. 00

5.2 MERIZIT WS R BRERHKAHE
o e ARMHE GB) 5%@;@@@@%
AR RS B - _
B | RAMK - -
C | &k 356, 486, 041. 58 23.03
b CEVANEE WA /S WS ¥ & Y 1 (VA ~ -
N4

E | &50 _ _
F | ftRAZEE 102, 738, 617. 35 6. 64
G | Ak, SeEFisERlk 16, 849, 785. 00 1. 09
Ho | AL - -
I AR ARE B RS 33, 370, 925. 87 2.16
J | &Rl 38, 738, 333. 16 2. 50
K | ek - -
L | HBTRIRS 55 Ik 55k 152, 387, 612. 14 9. 84
M| BT NEAR AR S5 - -
N IKF S FREEA A Lt B, 5, 748, 000. 00 0. 37
0 JE R RS ABFEAN AR 55 - -
P HE - -
Q TARE 2 TAE 85, 200, 886. 94 5.50
R Ak AR E AR R 821, 343. 80 0. 05
S ZiE - -
it 792, 341, 545. 84 51.19

N
/|

=




S

JR AT ISR 2015 45 1 RS

5.3 MEHIRIEZ A RMHE G2 F P 1#E AR/ MR KRT 42 BER SR A4

e | mEmRE | MESK | KBGO | ARkE G | D oeo
tefsl (%)
1 002400 B RAY 1, 708, 700 70, 022, 526. 00 4.52
2 300244 it 22 2 b 699, 977 57, 440, 112. 62 3.71
3 300058 RN N 1, 500, 101 54, 678, 681. 45 3.53
4 002589 Ty e R 24 904, 202 50, 454, 471. 60 3. 26
5 002216 =4 1,628, 145 50, 049, 177. 30 3.23
6 600887 R A7 1,507, 146 46, 495, 454. 10 3.00
7 601166 MVARAT 2,109, 931 38, 738, 333. 16 2.50
8 002594 A 700, 249 36, 693, 047. 60 2.37
9 002462 A 797, 623 32, 263, 850. 35 2.08
10 300347 RIGIEZ 509, 559 27, 760, 774. 32 1.79

5.4 MERE WP RAGHFERE LS

ARG ARG IRARFA IR -

5.5 MEHIRIE A RMHE G2 & T 13#E LK/ HERF R0 142 B 808 A 40

AIE AR RARFFA B

5.6 | EFARIE A RME L 2& T = 15E I R/ MR BRI 4 B R R R 3

i
AFE G AR AR AR I A B SFFIESR -

5.7 MEHARIEZ A R E G2 S F F#E LI/ M EF KR L4 St e BB A

AIEEAREIIRAR A SRR

5.8 M EHAIRIE A SMHE o 2 & F 7 13E Lo K/ HERF BB TL A2 BUIE BB B 40

AR AR AR ARIF AP

5.9 MEMRAEESH R KB IR 7 H LU A

5.9.1 MEHIRFE ST R KBTI R Mt 24

AFE G ARIE T ARIILL o
5.9.2 ZE SR TR R KSR BUR

ARHe AR BB B 0




M TR TE I SE 2015 AR5 1 R

5.10 &5 HARAE &8 1 E G 52 5 B i
5.10.1 A H E IR B BUR

KIS ARE T E L.

5.10.2 G PR A LB K E G R 355 A
AREE AR E T B

5.10.3 A HA E 5 R VPO

ARE AR E L.

5.11 HHH G RE

5.11.1

B G BN A R FE G BB ORI+ A4 B R AT EARE IR S I N R AR T S SR
WA RIS Hif) H AT —E NI ATTETT. AT, RSB R SR 7 Fa e i 9 o

5.11.2
e G B AT 42 I o L e A RV 1 46 I I
5.11.3 HAWEF=H B

5 £ e o)

vk
d

1 ARIE 4 127, 974. 57

JSCIE S I 5K _

JSEYA A -

MRS, 242, 479. 90

JS2 AL FR R 2,525, 337. 56

Ho A SGR -

TR -

HoAh -

O | 0[N | [(O1 | [W|DD |+~

&1t 2, 895, 792. 03

5.11.4 REYKRRFA ML THBIH K AT H &R 5
AR AR R AR A7 A TR U106 AT e e 5255 o

5.11.5 R EWR AT+ RE P ERIEZ R IESLEI DN
ARSI AR T AR AT A4 I 2 A AETEIE SZ BRI DL




M TR TE I SE 2015 AR5 1 R

§ 6 THAZESHHRS)

BT Ay

2015 4E 1 H 21 Gy
ARH ( E1A2LH ) 50 1, 770, 403, 712. 60

%Hb

&
AT B BRI -
&

I A HAH B
= H_&L)& Ei%?& H H*E% EP)”/j{ 39, 944’ 601. 96

SR

Ak [ AR 20 H R A T T R S < B e

N 383, 977, 904. 85
[a] 43 3

e < 5 TR 2R R0 H RS AR T R B 45 0 A2 50
T (i LU =" 3151

e 15 B HA AR S 4 A B A5 1, 426, 370, 409. 71

TE: SRS PR NAD R S R A 4 B e e A

§7 ZEBEANBHBRERERREZESEN

71 & EFEAFHAESHIRFFIL

AR I B ARSI i B A

7.2 ZEEBENZHBEREBRR ARSI H WA
A I e BN RS A B e B A S 4

§8 EENXMHHER

8.1 AEXHFER
r I IE M 2 A J e Ve ST IR SO

it 57 AR I R SR AR AR B B R A TR
o A B SR TR I R <A 55 U B 15
TR AN IR R SR E
BRI BRI AN 2 7] B AR
N AESR € R T L5 R i A A
25 ARSI ATE LR

=
i
%

BB RO
2 1
m M g JE
B OE O E
> > 2o ﬁ
< =

m & HE

s
e
)
3
>

8.2 fFtHh
PLE SR TR E NI SFOE NPT &R E & .

2010 U1 k11 W




M TR TE I SE 2015 AR5 1 R

B BRI, B BT AR R FEE TS

o

RNV S F AR A
201544 H 21 H

=

#1100



	§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 报告期内基金的投资策略和业绩表现说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	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


