RO E G R R R R EE

2015 4

—
N
l—a

5 0 Z

=R

201546 A 30 H

HEBEN: BN UVEESEEHEGRAA
HEFREN: PEHEBRBITRGARAA
WEXEHHEE: 20154£7 H 18 H



§1 EEHRR

Fe G PN B S N SRR & TR B RG2S IR B R
FERTEC YRR S R M R S B AR AR AN PO ST

HEEE NP EE BT AR A AREAR G S FME, T 201547 4 16 HE& A
WA I bR SRR H SIS NS, NN REC . 3R
R B H ORI .

B G T R DATRSEAE F B 5T 10 S RS P R R 7, (AR o — i B R

HEG RSN SOFARE AR RE I BRAT RS, B AEAE HH 5 e ST A7 40 B 15 A
2 e AT IR

AR I 55 BORER Z U

AR 201544 A 1 Hilgx 6 A 30 Hik.

§2 EE&F=REN

FE & TR FR Mo Dol )i A 22
e AN 000866

5 5 Y 000866

e A (S LT R
HEAFAMH 20144 12 A 10 H
A5 JHAR B S B A 1,297, 138, 168. 36 7

TR EIE LTI RE P R RN 2, A2 1 KUK HT
NS BRI AR, R RAEE.
AR e R BB AR SR B 7 e B S, 38 3 220 SRmgs
WA, SREFIBEMETE . FRWBUEER . R MEBEER.
PAVEER . DL T s S T IR R, A SR B
S TS e S R AT B AR BRI, R KRB
FCE L] ARG KA H BT R A E R A A
Jiis, AN e 1 b 3 AR S AT M R DA SRS
AT ML AR SR ZE R AN T s 232 R T Al iR e %
il o SFHlE TR P R BB L . A
BT PANVEE BRI VE IR B 7 2, Bt

iR DRy TRMB ™ SRR SR, BB H 2
TRUERE G e, AR ER, REkte
AVRIE il e B o K A7 P SEE NP P I s
EHEHEME. STHECREh, FARKRA AL )
EY, H B R E SRS A, JFEE1ER Y

BB HAR

%2 00 k11 it




Bré B T A SRR R NEME ORI R A S . 1E
PAEEIVFATRORTHE T, AR G r] 2 g N is 1
BGIESEAR G RAT A T H N R A A AT,
RFBRNE, EHESHRRA S KKK, DU
M SEIAS I B A5 H A

R T [ ) b 38 Bl 2 % X 80% + Ak E i Fe Fik

G
M &5 b L v 25 2 X 20%
AFG R HEHRE R EMELS, B TIERR%
et F G vP IR T JRURS: AN TR 23 20 1 b b, JE T
PR AL 28 R N e A e L A4
RS FITREAN 25 i TR A T 4. s AL &M 5 M
TESE.
BN ez MY & B HEA TR A F]
HEFE N Hp [ AR T I A BR A ]
§ 3 FEMEIRIFMNESIFERIN
3.1 FEME R
Bhr: NRMG
FEIA S Febn WEH ( 20054E4 A1 H — 20154E6 A 30 H )

1. A s ss

482, 881, 103. 77

2. A HFIE

460, 521, 894. 41

3. IR 25) 3 4 47y 5 A #AF) 1 0.3149
4. AR FE G 5P~ 1E 2,021, 894, 202. 52
5. FARZE S B E 1.559

e LA E eI et e S AR . BB S

HAebe N (AE A SRMEZRR S ESD 40

BRAH IS 2R R A, AR A 3] SR e i _E A< 2 Fe (B AR sl at -
2. PR3 eV SHEAR A EAERA NN EEE 5 5 G A I AT, TN 2 5 Sl at k-1 248 T

a7
3.2 EEHERI
3.2.1 ARG HE S HPIAEM KR RIS RHAS LB R R
: b G bl A B v
N PEEK R | EEKR | gtk N B B
i B © b k25 @) 4&an32§ﬁ4£2§ O—6 | @—®
TE=4NH 26. 65% 2. 99% 20. 87% 2. 34% 5. 78% 0. 65%
300 411w




3.2.2 BEEHFAEMUNRES RIHHMEH K ERRF) KIS LS Al &
AR E i

(2014412 5 10 HZ 20154 6 A 30 H)

B G0y 80 T i R K AR 5 ] 2% b 4 R MR B 3R 1

Py st e 4535 LE I

101.10% -

8 404 |

EHEE%- -

Lo L L]

Bl BRSn 4

b e _

g

TO17% 1L _ - ;

0IiE + Ot SO O SN DO SO O NS SO SO
N EEEEEYEEEEEEE TN
o B T = T o B = T o B I T = R I = T o B = B ']
R R
~— - T O o o o o o o o o o oo o oo oo o
T 4 wn o owow oW ow oW oW W W W oW W W oW oWw W W
EEEcoccooobobobobEcEEcEBEERE B
L e T T

| — S G U i IR st — b e s |
FE: 1. ARSESEFAMT 2014 45 12 A 10 H, #ubked HARFES S & F AR —4F.

2\ HREEH

Vzan

G =

FRIRHE, FEEEE AN Y E IS S RN Hil s H WS & R 44 L)
ERARLE. HZE 201596 A 10 H, AFE4ECEREFHE RS I & d) .

§4 HEEAWME
41 HEEE (HESLE/NH) f&ifN
ARSI EEEAR | .

4 A% R O WEZF MO AR Ui B
fiit:. 2001 4 7 HE
2003 % 7 H, fEKRIA
g Ag | ps) WEZRAEHEE 51, 2003
I A 7 AZE 2003 4E 11
&% H, e JFIEHATAT
H, g5 |5 e
A A 2003 4E 11 A% 2006
. AR | 2014512 A 3 H, £ g E
MEE - esm | 0n - W e )
73 4 WL BRI .
L g2 g m%$5HMA%%
165 [H 3R Ml R A R A
SRS 7,%FE@ﬁﬁﬁ
HeLH Ui, B S S
P, e BN
%, 2008 4 3 H&ES

=i
N
/|

=




g 20 T &
Ji S IR 5 45 T A
[F 42400, 2010 4
6 FZ 2012 4F 1 A3
fEHE T 6L B 7%
T s A S S
2P, 2012 4F 4 A
EHEE SN, 2014
12 HEFEEE
M 5y i ) i i S AL IR
KR EsEER
i, 2015 4E 5 H#AF
He 5 20O 3F 5 )R
GRS O R
S7H,

e L ARERH L B AT H B DAL & A 15 N
2. WEFFAMOEE SGEMATI 2 GIEZRIL MO G B RS E PRI RED) BIAHCHE -
4.2 BN B N AT 18 R AN <743 B 00 U B

AR EIN, AESEENEF (P ANRILAEIEFE) (P NRILHE 25 5 5
ER) MBI AN CHE S N e i 1) 328 R SR A F 4R B B B B[R] M Al AR SR A
ERRUE . MRS E, RIRSEE . B 5e i U B AE B 8, fE4
AT R A b, BRSO AR N B R 2, A 0 B e AR AR 2R AT A .
4.3 AP GHHH
4.3.1 AP35 B I AT 1B I

AARE I, FEESE BN EE AR PAT IR B R R VRN A w) R R A
RAZGyERIE B KN RAEFATFLGET . BHAZ S HERE . BRSSO
MR, BRRETE LT SR A SRR WFR T R L 5HAT WSS
G PR ARG R A T AR, R BRI SRR IO T A 58 5 A ISR 52
RN F] N ERHI R, b T AN A R T AR ETH G 2 B B AR R 2 . RS )k
S BigE) leas Fe 22 S DL GRS UANZRFE RN A . AS[EIIS B 0N [\ 58 5 R AE G 225 i 4
RAR KIS AB DL o
4.3.2 RERZ BT AT UL

A AN, ARG ILIEE S S FA R ST 6 A 11 IR E——WZREIT (002551)
KA H 22 5y H RSB B4 Gy s i i Zik 77 M H i A & 1) 5% KAER A5 1)

5 70 11 W




JEPR T R B e R R ANE, BRI GA T AT N, RSty sl
Sz . PR EERAEAT MR S ORI S RA M E, RN A& A WA 1AL S
MFHAZ G HRKIHIEE, AW L RIET N RGN, ARGREIAELZHTN.

4.4 175 A 2 G BB SR AL SR L A

4.4.1 RE ARG RR KRB IES T

2015 S —FF i, WilASE T —F R, FreRgk, JUH DU RS AR Rtk O T
RS, ORISRk ATIE a0, QR R eI D L. 25
AT, SRR T B LR PRk ), BRSO Bk, SRAT R R s 1R s
SRERZ N, ML INIE RS E O A IER k. HBEIT RN, i 5 i a5t ik Err. [,
FEE TSN RGN g, PIRT TR HBoiiBai . 5 AR5 A RSB 7 — ki
W 10% LA I IalvE, (HERE R K. BEAN 6 A LUG, BEHE H A BREIBRBRATE, 24T 1l
TRIZIR R, EEHRE FRUE Tg)E, MH IR TR, BT g i, Tk
HGE TR 7 BREEAIE G, TSR AR RSO0 T BBk T 25%, L BAEBUR 2 BRI
K EE, RN .

FEVRAEITED, ARk — R SARMGEAT AN R BE M it it ol i) AR Bk £ b )46
[FINAE 6 HHIRBR R, AFEETIEC TG, Hl TARGARENES, RIFFC RN
80%, [HULFFBIREEA IR, E2ZH FANI Nkl BUbZTRER, ARG SIRRIERT 1/2
PAE.

Bk

4.4.2 MEWHAFES KNSRI
R AR AR, AHRES N B4 BB K g 26. 65%, RIS L BUHEHE IR 35 %

20. 87%, HegRILAL GBI 5. 78%.
4.5 BEANEMEL EFTHEATWESKRERE

WIHTE 6 ARG F O 7 IER R GO, RaZit, B RERLCRI T
WBERAR LORLR. ERMBEATERZT, T REREENRY, Jraaldost. dT
AU BRI AR AR, KRR B 7R AR M, PR R B s SR AR A
[ BURFE A R BRI BT TR 2, el A fae R, RERMATRE 2 RER
H1, BRI AR T 3708 G 1R KA 2 R 13k .

e HATm BN, BN ANE LSS 5P, PR PN T A MR . i A

%6 00 k11 0T



W AT B R, D A SRR AR O RR G, BRI SN P RS 3 4 b AR R R 8
R A JERDIIRRT T REA IR Fe A2 AR BTAEUR. BT ORAESEAT ML IR BT . RORAS L SRt SN
TEESR e, B R e, TSR A, &R A 54T
BeE, A NiE— DAl k.

4.6 HEWNESFE ANBHES T BETE A
AHEIAN, ARIESAFAEES A TAEHE S EFEA MET =\ ANBEE & 5 = 3 ek
FHT ST Tt .
§5 BEHEWE
5.1 MEMWARER=HEHEMN

Fs i H e o) AR R BT (%)

1| BB 1, 844, 596, 573. 47 83. 24

Hodr, e 1, 844, 596, 573. 47 83. 24

2 | Fla - -

Hr: figz - -

B SRS - _

A ERe s - -

4 | ERATE MR - -

FNIREE il 5 - -

Horbre KR A S NGR

B

6 | RITHEZRASEH &S 61T 284, 052, 252. 30 12. 82

HoAh 7= 87, 420, 845. 23 3. 94

8 it 2,216, 069, 671. 00 100. 00

5.2 MEHREATI A RPBREREAS

o . HEE P FE L

o e ARMHE GE) S z%ﬁ b
A ZZ\ *4(\ %\ @ik - -
PRI - -

C | ik 1, 689, 558, 804. 78 83. 56

oL WRE = FAE R

D jijj‘ AITs SR 23, 866, 036. 56 1.18
E | &350k _ -
R FIZ 22,121, 574. 80 1.09

G | ACEH . BREFEREOL - -

F/7 ook W




H o | Aol - -
I AR ARE B EAR RS 68, 284, 779. 64 3.38
J | &Rl - -
K | btk . _
L | PSR 55 RS - -
M| B TR R S 28, 786, 839. 25 1. 42
N IKF . FRIEAN A FL i B - -
0 JE R ARSS  AB AN ILAR AR 5 - -
p HE _ _
Q AR STAE - -
R A RE AR R 11, 978, 538. 44 0.59
S ZiE - -
it 1, 844, 596, 573. 47 91.23
5.3 MEMARIZA AME HSEE T = HE I K/DHEF R AT T2 RE R R A4
e | mEmE | mEsR | HE 0D | AnhE co | Do
tefsl (%)

1 300165 REGAX A 2, 410, 865 83, 825, 776. 05 4.15
2 000880 HELEEH AL 2, 500, 000 53, 875, 000. 00 2.66
3 600366 TR 1, 600, 000 49, 136, 000. 00 2.43
4 600884 A2 Ay 1, 649, 905 47, 187, 283. 00 2.33
5 603308 LI A7 1, 599, 956 46, 782, 713. 44 2.31
6 002376 ke 2, 599, 960 46, 539, 284. 00 2. 30
7 600290 HHRR 3,299, 950 44, 351, 328. 00 2.19
8 300088 KGR 1, 549, 803 42, 619, 582. 50 2.11
9 300304 “EHER 1, 504, 651 42, 280, 693. 10 2.09
10 300182 TE A 799, 914 41, 195, 571. 00 2. 04

5.4 HEWREF T MM RN GEFR R A S
AIE AR RARFFA B
5.5 W5 HIRIE A SRMHE GG T 8E B /N HERF R B0 T4 37 B R B 40
ARG ARG IRARFA IR -
5.6 & HIRIE A AMHE G E ST #E WA R/MHEF BT +4 B SCRIESR R R

|

ARSI AR T AR RFAT B SRR SR

% 8 Ul




5.7 | E ARG A RME G ES B = E BN EF T 14 5 & B 4
KREEGARE AR RFEA SE)E .

5.8 & BRI A SMHE 5 EE B 7= E LB KD HEF K80 T2 BUEB K B 40
AREE AR IR AR R A BUE.

5.9 WM& WIRAZE ST MR TAE B H AL Ui

5.9.1 MEHFRAE SR WRIBH TSR HA

AR BB ARAR T AR W Bt

5.9.2 AR S BRI R R EBUOR

AREE AR B BAR I

5.10 W EHIARAFE SR K E G 5B H

5.10.1 A E B R BR BUK

AREE AR TT E AU B

5.10.2 & IR AZE SR B E AR MR 23 4

AR G AR BE E T .

5.10.3 <30 H 5 I B B RO

AREE AR E AU B

5.11 RBEHAGHRE E

5.11.1

AT 2015 4 2 10 HICR] TR OCR B A PR =) ANEE S 2 F 55k A% 27 LA
W SRR E D, PR ) R AE B G4 e IR ot i S I JBAT (5 e (55, LRIESR 2 5 T e
XA U A IR A R A E S 2 A5 kA% 2 7 U 0T

AEEE BN b AR BATEE 8 TR, AN BRI A AR BB
BRI S BIVERG R, PR A A AN ORISR AR BT TR A A 3 iR SN, AR
BB I AT+ A2 IE SR B AR LA LSS (K RAT T B0 W P8 1) 7 5 R 2 B AR o G | T —
W BIAIFEST. AT DL

5.11.2
HE S PG RORT T4 BSR4 A R 1) 5 R R S P
5.11.3 HABE =14 B
JP 5 e <O
1| RIS 844, 547. 32




JSCIE ST 5K

78, 733, 495. 32

JSYA A

JS2YSCA) I

60, 179. 73

JS2AT F TR

7,782, 622. 86

S LISENEN

R

FoAt

O 0| ||| ]|wWw DN

it

87, 420, 845. 23

5.11.4 HEWIRFFH KA TR BT B 6 HA

AR He AR AR5 A b T H O ) AT H 4 557 o

5.11.5 R EWAR T+ BREH A ETIEZRIE LB

. e 5 4y TUESERRA I | HEETT | e
F5 ARG % ZE 42 K ARHE GE) | B ) (o) Vit I8 52 PR A 15 1 BH
1 600366 TURTF 49, 136, 000. 00 2.43 EiNE anifean
§ 6 RIS HET)

Bfr: fy

T ST B <y UL A

1,873,723, 923. 39

5 ST ] e <5 R DAY £ 0

949, 859, 683. 97

9 - 1 7 ST 1) 5k < B ] 7 5

1, 526, 445, 439. 00

I 7 SV TR e 3 A2 N A (A i L =

YD)

e ST A S < 00 A

1,297, 138, 168. 36

VE: SRS FA N B R (A4 B A e A

§7 ZEEEANCHETRERREFESHEN
71 REEEANREARESHFRFL

Bfr: A
A5 S BENRRE AL & 1y 4 247, 035. 57
A5 HAH ) SN/ R A i -
A5 HAH ) ST HY /2 B ] A i -
5 W AR B HENRRA AL S 4 247, 035. 57
5 WA AT S AR A 5 G a 0. 02

2010 U1 k11 W




EERD |

7.2 ZEEBENZHBEREBRRALE ST H AL
ARG WS E RIS B B e R AL E.

§8 EENXMHHER

8.1 H#EXMHEZR
H R I 2 SRS G180 ST 1 S A
HE 5 Dl ey i )0 I S B SR R R SR S I A A
A6 b i i) 3 G S AR UE SR 0 B A B U A 1

®
%
=

S by i ) 3 P SR TR IR SR B B8 A AT B
SEHNM S G BB 2 7] E
SEEAMRE IR E R EBER AR A
EFEE LSS TR RTENL IR

8.2 TRiiHh i

b b

[t

PAESCAAF T3 S B R ST NP A R B &I

8.3 AR

Bt A n] DOE R G BN, A B
Foft 5 SYIAMI BN 23 5

#1100

=

NI SR LR VNI RN E S iR

RIS A PR A A
201547 A 18 H



	§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
	（2014年12月10日至2015年6月30日）


	§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


