2017 £E58 2 FEWG

201746 A 30 H

HEBHAN: REESETHFRFTEAH
EELEN: PELIHBRITROERAF
WEXHBHR: 20174 7TH 19 H



RIFES R 4 2017 45 2 RS

§1 EERR

HEE N NE S LEERIEARS IR AR RICE. R UM IR B KR,

ST EL P B H BLICHE . Y N e e AR A ) R

-

0

&
BEIE N E TR RO A RARREAREESFRME, T 20177 H 18 HEK TA
W R SR bR HERIAB A GG EANE, RIEERABR AR BICE. RS

e N S iR/

BB BN R LARSEAE T S B0 ot 0 SR 8 B AT IS Y2k 4 587, (EAMRAERE 6 — e &
SRS ARILAREIL . BB W, Bev & TR 505 R AR R AT-2H B A

e AN LIR R

AT W 55 BERERZ T

AREWIH 20174 H 1 HigZ 6 H 30 Hik.

§ 2 B mBoL

A g RisFER AL 4

W M fRiRR -

PN 002381

Y (e LTI R

R FAEMH 2016 4F 3 H 24 H

i 35 JH AR 4 3 201 23,709, 611. 25 {4
15— e FERE A 30 A A E I S R I T 32

' SARER N g PN S R £ b e R A AR R [
e
ARESHRIAIRE . PR E . X8R

F B R B NFERERIRM R RN, WG
HEs

L s H 5 25 B R 0 7 26 X 90%+ 1 A3 5 S A7 3R 22

S BUE) X 10%
REEG NG I S, TGS AN TR XU = T

JRSE AL 2 AR FIE Rmhipks, (R TRARES . REMILS,
& TR AU /WS A PR 72

== IN RS ERHRTEA A

REEFEN Hh [ T RERAT B A A BR A A

FERIEA -

N 53 R A R A TR RIS A AR C

NE R EE L35 N RTRR - -

BRI EWA A 002381 002382

NE S R EE LTI A 5 D - -

2 00 13 W




RIFES R 4 2017 45 2 RS

B R I JE v A8 2 ARG - -
5 BAR T 8 43 2 254 4 1) A s i 10, 343, 623. 14 1 13, 365, 988. 11 4
& A 2% 3 4 ) ARG AL B AR AAE - -

§ 3 EEMFIERMESHERI

3.1 XEMEHER

B NRMIG
FEWMF e WEH 201744 1H — 201746 H30H )

RIGFER A 27 RIGFERR C 47
IVN Rk -156, 306. 98 -220, 841. 70
2. AR ~14, 848. 86 -40, 983. 25
3. I35 35 A BUA BA R i -0. 001 -0. 003
4. BARFEE T IH 10, 302, 518. 55 13,219, 393. 12
5. WIREEMHAHE 0. 996 0. 989

E: (D) Prid e SR bs MR AW B 5 2 e 1S 9, v 9 A SEbrilieas /K F 2
T

) AW S LB FR A S AR SO . BB lhat . AN CRE 2 e a2 shiiat) FrERAH
KA HIARE AR A C LB as in_EA A se i AR s e .

3.2 EEFERI

3.2.1 AR5 I SR PUFE KR KI5 R LT LB W 28 R A L AR

SRR A

[ EWK | FEERE | LR | LR | -
B 0 | mrzo | miaxe | axmrze | O7© | @70
35 —_ N

Jj;%#)% -0. 10% 0. 06% -0. 75% 0.07% 0. 65% -0.01%

AR C 4L

[ HEWK | GRS | RS | AR | -
B x| mmze | mkaxe | axmeze | OO0 | @@
S — /N
Jijé#)% -0. 10% 0. 05% -0. 75% 0.07% 0. 65% -0. 02%




HRIGFERGHE 4> 2017 AR50 2 ZRJE AR

3.2.2 HE S &AM URE S RiHHER KERZ) R SRS LB Al %

ZZH T L
AZL B Ay BT P AITIRC 4 5 ) 300 48 b A B g 2 40 1) D M2 3o L 1l

1.13%

0.56%

0.00%

-0.56%

2017-08-04
2017-068-27 { oo

=+
o
©
Q
=
=
o
o

2018-03-24
2018-04-16
2016-05-09
201&-06-01
2018-07-17
2016-08-09
201&-09-01
2018-10-17
2016-11-09
201@-12-02
2018-12-25
2017-01-17
2017-02-09
2017-03-27
2017-04-19
2017-05-12

— A M TR DO o — i L R




RIFES R 4 2017 45 2 RS

CLR L B0 53 Y3 AT 1A AR 15 v 301l 85 L A R M oG 5 4% (1) g S e 3o L 1]

1.03% 4 F—— R I R e R i i s S e -

fln Rl n7c a1 [ [ SUSURE R SR S SR
2017-06-04

2016-03-24
2016-04-16

20

| — CHAL G IR S TP LI KR — ol e S B 2 |
(D) AREREEFEKH NN 2016 43 A 24 H, B/RHIAN 2016 4 3 A 24 HE 2017 4 6

H 30 H:

(2) AFEEHIBBEE EENERA RIFREIIER B E et e i, OiFEG. Sbt. kit
N RATESE . PR REIRER . AN G. BUTSCRFIESR . RGBT, TR
197 (GGG GF B SRATAE AN B [EIE N 2 SO VR 2E G B8 (10 A ]
SEMC S i TR (R A B IR M 2 AR R AE D o AR AR T ISR L BUIESE AL 2 28587,
(ERTREA DR 15 53 T e 4 570 e P T R 1 s 52 0975 B R A 2 1 S TR A AR DA K% [R50 T 7 5
SR AL OBGIE . IR 13 SR DR A BB AIBGIE SR 57, AR SR AL m] iz B Ja i 10 52
Zy A AL o i e AL UG U VR S B A i, e B BT E Y S
A LUK NSO . S IR A LBy A X R BT LU AMIR T 2R e 5 1
80%, FFA I e m B H A — 8 LAY IBUR 1 53 BB BT ELANIG T 2 e 9 7 1AL YD 5%,

3.3 HAh$EHR

H
ol
=
H
&
=



RIFES R 4 2017 45 2 RS

§4 BHEARE

4.1 BE&E2E (RESLE/NH) i

a4

HR S5

AT I3 G2 PR

I H ]

B AT H

EZE Al
FR

L

PLAFe

PINE
2 4
3 e

2016 4 3
H 24 H

9 £

EfE: FE. £5Fmt,
2008 FHEANGERAT L, ST
T E AN RBIT AR
HOSAT T EANRERAT IR
MBGER] . RIFUEHFR D H
BRAFEEEFEFHSE. 2013
2 ARG GG
REEAT . PIHERIFIS
B A R TTAE A =\ 8T
RESRZFIETT 01, T P R
LB ER. IUERE
RE 3 5 BUAE S R R S &
IR

Flo

ZNE
% &
23

2016 4F 3
H24 H

2017 % 5 H
27T H

20 4

EfE: FE. 5%t
R ETIT . SATRMHIES
HIIE I 4 B A 0 L B FE
TR BHAIE 757 9% 77 8 3R 4
KL G, J7 IEIES ¥
7 A 7 B AR A R
B F I NERR, 2013 4 2
HIMA R SE AR %
JUERIE R R A . AT AR
WL P R E R B R A
RUE T34 R
F4 R R 2 A ek 3 B T
AR I3 #8055 A R
FE H 5t 25 TAIE F2 4% B2 5 &
PEELH, H 2017 4F 5
H 27 HilEA e LRk
EAIE Szt

e (1D HAARERH S, SRR AFMEREZH, HizEkefBAEeaRAEMHE
BIEER,  EER H WDy & R AR H
(2) EZFMLATE SGEMATAE PR GIEFR AL A B AR A BRI M) BIAH G E -




RIFES R 4 2017 45 2 RS

4.2 BEAXRE AR EEE /R TE B

AN, ARGEENRET (PEANRIMEIEFSR I EE) - GEF RS
WEEHINE - (AIFFERIEFREEGSEEHINEG « B RNHAA SGEREN . 1
EHRTTRIA R E , RSB . B 50, M R SR N BENE Y 2 58 7, NS
i35 B ARG A2 tl b, DR A R N SRR KA B, 3800 R AR 30 3 2 e A AR AR 2 (4T
N

4.3 AR5 F I

4.3.1 AP 5 EKIHATE

WAV G RIREE T A S s i, USRI SRS BE S, IR AR %
WRESPAT ZHPAT WGPPSR E B s &30, WL, 85, & h &Mk,
RIUATHEAZ 5 SERIAR A I e RS B 97 500 23158 5 1 DL AT 78 JIAAS SE STV o

DA PRI A R TE B PR 7 S AT I, e S B Rl AT A LR, oL
R T IEBBHR S, A RRIR A P R o BHRPPAT, HRZHERLTFAIE, BHEZLH
s B TR

ARG I, WA 5 AR S5 Z 0 R R IR A& Z AR i E A AT N
DV 38 oy il BEBEAR AT R L R

haf

-

4.3.2 B EIZIT AR T

RYE T EER 2 GEFRRESE AR AFZ S HERFEL) . AnlHE T A3 5H]
FER 28 Ty W A 0], RS A sioxk 254 8] [5] [ 52 5 A IR H S R) 58 5 i) e A A A . A )R
VG T RS, G AN RN TA) & T B[R] )58 Sy Fa b idb AT RRat s, I SR 1) (1) ]
W52 G0 Hre ARIZEIEASNIIEH RIAZE 5, gl A a mm E H R ia a2 5, ek E R
BE WS [ 2H A DA 58 A4 R AR E A4 B LU AT UE ZR R 5 (R 26 5 HAm 25 18] AR B[R] H s
FA8 Gy AT AN AR A RS E N ERN AR EHES SN 5 AT EmFEH
SR A8 5y RS B/ I BRI A By BRI 2R 5 2 H S A & 5%IIAE 2 IR 0 IR,

Ak EHIN, BHEGEEZH R KIS HAE .

#
~
A
N

Y

[EnY
w
b=l



RIFES R 4 2017 45 2 RS

4.4 RE WA E ST R REMSlETHr

2017 FF —FLE, MEe . ISR SIS BORRRINYS, BORH G #9128 K0
PO, 5 50 5% T 2R A AR R ] s 70 RV 3P A8 A R 45 T H B [, i 2
M4 AR 5 ARRREE AT 1 BEJE 5 A MO IR I E R T da 1A T 7B O 8 R 5 5
RIS SRATAE 6 H TR T IZMAI SR, BAEAE T 6 Am BRI ML, fE153R R F8
o, BRI AT AT, LSRR TR, (BAEEREATH ECRIE AT, 6
JI0r M2 G5O TR, SRR SR EATATHAS 7 — @ M. IATFER B, BRI 122,
RIGRBESMA AN, HERIANAEE. AT ENAETAE N @it TRhisa T, BT
NI, WKHRE X BT IR, B MBGRE AR, HEEEINC T 0E
WiteE, STMBCEERIE R IR, BT Bl A, BATEERBURXT AR 355 s, BB T
R AR AT W B R PP 55, R B B 2 4 A e A 50 B (Ml 3

4.5 HEHINESKN SR
BEAMRE IR, AEEERG A RSO HUFEN 0. 9960 Jo, G WIEEMALHER KHN
=0. 10%, =Tk ST LB HE 0. 65 A1 70 5l s BUEEAIR S IR R IR R C ZE G0 BUFE Y 0. 9890

TG, ARG RS M A EN K E -0, 10%, & LS ECREE 0. 65 N E 4N AL

4.6 REWNEEFEFALRESH - HEE R A

WA, RIS ARGIESE =TS HES B HRA NBEAW A AN ER I, Ak
EHEHE T 2017 4F 4 H 5 HAKT 5000 TbAR, BUEREHIR, CRFZE 60 MRS H . AEE
PG FR BT AR G B P I 0, R0 TR 42 TR ST A TSR AR J G AT MR P R A

§5 BEASWE

510 EFAREEEZE=HABMR

s i H EH o) GRS BRI (%)

1| Bla et - -

Horp R - -

2 | REEeHE - -

[i] 72 WAL 2 $5 % 19, 513, 539. 01 81. 88
Hr, i 19, 513, 539. 01 81. 88
e & nall - -

4 | REeRiR - -

#
(o)
=
N\

/|

N
w
=



RIFES R 4 2017 45 2 RS

ERAAT A AR R

KNIRE Rl B

800, 000. 00

3.36

Forpre K U R ) SRR
Rl

HUTA RO B M e il

3,351, 506. 19

14. 06

oAt 57

167, 635. 63

0.70

it

23, 832, 680. 83

100. 00

5.2 WEHRZATU A ROBERBAS

5.2.1 MEWREEATW T REABRE R A &
VB RIS B G

5.2.2 |EPREATIL 2RISR ER R ERRAE

eS|

~ApE Oo)

SEREAT R}

R G R R E ] (%)

H 9 AR 7

98 H A

&by
Hen

ool |m| =

&l

FEEST O fi

G Tolk

H 5 EHA

I BERSS

J

it

T RS HIARR A B ICE R A S .

5.3 W5 HIRILA RHHE GRS R HE BN RIRT 2 BB R B 48
E: WEWIRRIFABRERRAS .

5.4 REBREHFBF 2 ROBFRRAE

5 i 75 i ARME o GRS T B ] (%)
1| Exfigs 11, 018, 959. 91 46. 85
2 | ST ER - -
3 | &Rz 1, 096, 152. 60 4. 66

Hrp: BURMEERRfT 1, 096, 152. 60 4. 66
4 | ez 7,053, 049. 30 29.99

o9 U 13 W




RIFES R 4 2017 45 2 RS

A b R 3 R - -

T2 - -

Al AT (A 5D 345, 377. 20 1.47

[e Mk A7 B - -

O |0 ||| O

oAt - -

10 | Hit 19, 513, 539. 01 82. 96

5.5 MEFIRIEZ A RMHE G2 & T 1#E LUK/ HERF B8R0 142 R 85 A 40

FE | mBRm | mESK | HE GO | AR oo | Do e i
tefg (%)

1 136130 | 16 &/ 01 21,930 2,110, 323. 90 8.97

2 019512 | 15 [E % 12 20, 900 2,075, 997. 00 8.83

3 019540 | 16 [H i 12 20, 910 2,074, 062. 90 8. 82

4 019504 | 15 [E 1k 04 12, 250 1,223, 285. 00 5. 20

5 020177 | 17 fi 21 12, 000 1, 190, 760. 00 5. 06

5.6 R EFIRIZ A RMHE G2 ST HE LLBIR/NEEFF BRI+ 4 B SCRHER R E
48
TE: R IR R B SCRFIE R R

5.7 | EHIRIE A RHE GRS T 1#E BN PRI R 1% & R SR A
E: EHARRRA R SR

5.8 5 HIRIL A SMME o5 F & B 7™19E LB/ HERF B BT A2 BUE SR B 28
T R AR R POER B .

5.9 5 HIRAZE S BB B E G532 5 H oL vl ¥

5.9.1 7= 3 B T B4R B MU
R AR R R E O 54 vt

5.9.2 REHRAZE S BB EHH S-S5 2 Y48
T

%10 71 13 ;W




RIFES R 4 2017 45 2 RS

5.9.3 A E M B E I
To

5.10 HEHESIRE M

5.10.1

5.10.2 HA B =R

F5 R4 8 G
1 FHARIE S 6, 216. 24
2 IS YSCAIE 55475 SR -
3 o7 WA A _
4 N IpSS 161, 419. 39
5 | RIERIAEK -
6 oAt SRR -
7 Ry P2 -
8 HAth -
9 aiF 167, 635. 63

5.10.3 MEWREFA A TR B RTAT#Bm 5 A

75 e A 5155 44 F AR E o) m S PR E A (%)
1 113009 IR AT 61, 825. 00 0.26

5.10.4 R &G WIRET+2 BER P AFAERIE 2 R IF LR Ui
s RS AR R R AL

5.10.5 BHA G & MHER A SCF RIS
TP B SR IR, 23 Se B o S B 1 EL A B ) I A il e R 22

§ 6 A EEH R

B

i H RIGFERR A 27 FRIGFERR C 2
i T HH A 8 A A i 12, 845, 714. 05 17, 647, 850. 36
i 45 1A 3 (] 2 i H 0 0 0. 00 19, 169. 77
U3 - A B R ) 2 40 S R [ ] 43 50 2,502, 090. 91 4,301, 032. 02

i BAHA 1) 3 4 37 0 AR s A A (A B0

BRL7="3E A

e A HA AR 3 4 4 s A 10, 343, 623. 14 13, 365, 988. 11
11 W 13 W




RIFES R 4 2017 45 2 RS

§7 ZEBENZHERTRERRFEERER

71 & EEAFHAZESHIRFIL

T AR, ARESEHNRFEE AR M
7.2 Z&EEANBHEAREREAR ST 5 WA
TE: ARG, AREEE A RIEHEA R ER R AR,

§8 B EE RN EMEERFR

8.1 EWH N R —RREFAESHBLFIER|BET 20%KF 5L

/\""I-Ti /\,—»ﬁ ')’[T‘]‘
20% 17 BT [7] [X ] R 174 17345

S T S T A A 5 AR 4
v B G | ol
o | ore | pssam | 00 | R s | i

77 i REAT U

TE: AREIA, AR SRR A S S LA B B T 20% )15 .

8.2 MR BRI HMERF R
T ARG, AR5 A Hofth H 245 S

§9 BENHHESFR

9.1 FEXMHEF
Iy Hp EIE WS 24 v 2R A Bl 57 55 TR IE 25 5 8 3 4 180 S ) S A

%12 71 13 ;W




RUGFETG L4y 2017 4F55 2 BREFHAS

2« (RGO RIE R R R SRS
3y (R G ROE A R S G 1 S W 5)
4y CRIEFERG TR RUE TR R BT T30
5. FEEEB NS BRI B L

6 FEFLE NS BARHLAE . B

T AR A PR A IUA &

9.2 i =
HEEH NS FEE AL .

9.3 & AHR
PO AT E I B G 9 A ) o AT 7RS4 TARSR f5, 78 HEI a) N B A e & Ep .

REEEEHEFRIEAH
20174E7TH 19 H

% 13 71 13 ;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
	3.3 其他指标

	§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
	5.2.1 报告期末按行业分类的境内股票投资组合
	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国债期货交易情况说明
	5.10 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
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	8.2 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


