BRI

2017 4

—
N
l—a

512

EREHIEFREES

=R

20173 A 31 H

HEBHEAN: LERESEEARAH
HEFEN: PEIHBRITRGERAT
WEXHHEE: 201744 H 24 H



g SOR I IR G AU B R 2007 450 1 ARy

§1 EERR

Fe G PN S N SRR & TR B R RC B R SRR B KR

FERTHC AR S R MR S B AR AR AN PO ST

HETE NP EIARTROARARREAR S S FAME, T201744 H 21 HEZ A
Wt M S5 Fbs . HERI BBHAIRE SN, RIESBASAEEREICE. 3T
B ORI .

S TR DLISEAE F L S 57 10 R ) A B R 3 B 4 5577, (EANMRIE 2 & — E & A

BB A SUF AR AR KGRI B0A MG, BT EAT W BB R SRR AT 48 B 12 A
e EE AR

AR 55 BORER 2 T

AR 2017 41 A 1 HE 2017 4 3 A 31 Hik.



g SOR I IR G AU B R 2007 450 1 ARy

§ 2 H& BN

B & TR PR e RE RGBS

e AN 002730

5 5 Y 002730

A (S LT R

HeAFAMH 2016 4E 11 A 11 H

A5 JHAR B S B A 522, 211, 850. 40 4}
FETE RSP B T ER T, 18 SR Bk St b i gk

B Hbs AR A1, 70 4 SR 4 08 P (K A AR e g
.

AN A5 T SR P B A JEAEL AE 78 7042 11| KUy
RIRTHE T Se B e et o ARHE XU — e 2 — 15 5% s
s e RAFH, AR URER - ICERNE . 1Tk
Pic L SR AN ORGSR A2 A N 22 TR IR R B 8
PERMSHEAT SEPrae Bt R SRS A FH 2 A IR
K, AREHS TS it .

ARH G LSRRy IR 300 FE Ao e

R LB

LB X 50%-+_L- I [E FE K 255 X 50%.
AIEGNRETESE, BT U KSR

RS YAL 235 R 11 Fedr, HACHAEH8 XU AN FHAW 25 A% T i 22 A
e, BTN SE. Fmmtmigits.

FEEHA g e EHHARAA

REEEN I TR ARAT R R A7)
EEEEZERIENERS | BEEERIENE R

TE%Q&%@B’J%@T@% Z— —P%i(ﬁ@ BiR Zcﬂ—%i il BHIR

T @ o R e 138 5 A 002730 002731

A WK R 8 7 203 4 B0 L A 448, 407, 729. 95 1y 73, 804, 120. 45 43




g SOR I IR G AU B R 2007 450 1 ARy

§ 3 EEMFHEIMMESIHERI

3.1 FEMEHER
. NRMIT
B R i=V N WA (20071 A1 H — 201743 A 31 H )
g ERIEMEIRS A | BERERERERS C
1. AR 2,002, 152. 01 765, 846. 38
2. ARHFE 3, 283, 313. 66 1,413, 211.50
3. AT $5) 35 0y BAS JAF i 0. 0097 0.0115
4. WIRIFG = 1E 449, 975, 123. 16 73, 995, 107. 25
5. WIREEMHEIFE 1. 0030 1. 0030
3.2 &R ERH
3.2.1 AL HESHBUHEE KR RS RS S R R A
HEEEEZE RIGIE RS A
" HHEIK | EEKER | Stk | SR kL . .
TR ko | meze | muxxe | sxmeze | OO0 | @70
N =/
Iiéi*‘;j 1.11% 0.11% 2.33% 0. 26% -1.22% -0. 15%
EEEREIERS C
N HERK | HEBKE | SR | S e Rk . B
TR ko | mmze | miexe | smmeze | O © | @@
N =/
Iiéi*‘;j 1.11% 0.11% 2.33% 0. 26% -1.22% -0. 15%

=



e g ROE I BB A ISR B Uk 4 2017 450 1 TR,

3.2.2 HE S A FEMURE SR THFEN KR35 R L5 B ARl
IMFRAF K LB
AGLIE S B A TH VAT 6 5 ) 00 45 L A8 D M S 2 6 1 g kel o0 L e

2.50%

2.08%

1.66%

L UL I e 1 [ SO S S ..
LT B T T s SR S S
BOT-OFAT bt

I
[}
-
2
I~
—
[}
[}

2016-12-23 }----+--

=]
2
—
<
-
—
]
L]

FOE-12-02 { f-- b

']
o
-
b
=]
2
o
o

2018-11-11
B Ln L 1= P - T A A S

— Al N WO DO S — el L L Rl

%5 0 17 W



e g ROE I BB A ISR B Uk 4 2017 450 1 TR,

B2 Ik 2 3 B B4 T YT AR 5l D00 45 L B M B 23 o 1) i Al 300 L Bl
9 80% | [ bbby
2.08%
1.66%
1.25%
0.83%
0.42%

0.00%

[ N L (=T P e[ S S SO S
2018-12-23 {|----1--
16-12-30 1 f -
L AR I s P = 1 S —
[ L B e 1 [ [ S S S
LT B T [ S R S
FOAT-03-03 b

2018-11-11
B Ln L 1= P - T A A S

2
2
20

I
[}
-
[}
I~
—
[}
[}

ﬁ FOAT-01-20 1 bt

[ — Dot M 0B PN B — N A5 U A 28 |

T R (EEESE G EIR GBI TSRS SR e, RS R RE L
By BEEETEF= R 4 U= (1 0%-95%, AUIEAR B LB A AR I 7 4 W =4 1) 3%, CREFEL G Bl
FUMA EAE—4E LAY I BUR 55 85 58 LU B T AV T 55 4 B P8I 5% v idotil sl s B A1) A
Ja R VF RS AL A, BB AERITE LT G, WU HNRBEE . ARES S
AR — . ARGRECHIN 2016 4 11 A 11 HE 2017 45 H 11 Ho AMEIAN, KFELED
TEGEAH.

%6 0 k17 W



g SOR I IR G AU B R 2007 450 1 ARy

§4 HEAME

4.1 HE2E (RESLE/NH) i

EAREEHRESEHIR | EHEMNL .
a0 Y Teweaw | meERm | &R e

g
& R
mE R
RE
&% 4
L 4
ERUE
R ¥
BRA
A 4
E &4 HERITJE R AT 221,
L ARV, HAE R Y
AL [ 22 5 ) 45 TR 2 1 B 1] 340 50
i £t 77 HE&H, R RS E VS
K 4 IR 4 7 4 B 38 5 50
| I\ 7 I 254 B A 7425

FH R N e b | SPRHE RN .
e mo AT E IR TRIRSH
T R F B AT . AEFTAE
E &4 75 A PR 57 AE A = [ 2 i s
e HERATE, 2012 SN
72 AR BEREGEHARAA, I
KR A 52 i 2 A PRV 9 B
K 4
k&5
L E
W 28 &
Hl sl
N A
5 ] B
3K 2
B4
7

VE: B AR F I A H e E A AE IR RO SRR L, A ML B SR ATl
e G AL A B AT T ANE) HIREHLE

/7O L1 W



g SOR I IR G AU B R 2007 450 1 ARy

4.2 BEANR G HAAE B EEMTEH K3

AN, ARSEHINNFEMRE (e NRICAENET SRR R EE) R SIEEE,
XA G 1) BRI AL G A A« HH SR TS A ZORAM A J) ) FE I RLE #EAT . ARSI 54T
NEEEMN, REDFRFEEI; RGBS, 8. Wik, K BReBMIk k. Al
WEfE] R EAC ST T IR FPREAT, R I BLE OSSN BOE A & & R AT N

4.3 AP E T

1 AP35 ERIPAT 5L

A E ARG T EIEE 2 GEFRRESER AR AT HEHETEIL) FHREM
ZOR, SiaLhRtEol, HE T (FEESEHARAR AR EHEIE) , MHERN— R

HE . M SRR S by BB AL S AT ISP A S B B 4

PRAINA A Gy By, AT HRTES] . Frh s, FE N RGHRAR I E B, fE R AR

ER RS A G A FEE SR BEL SIS, IR AL AL BB R AL
ARG, T 15 5 il BB AR AT 15 00 R4

4.3.2 RERX 5T AKE A
ARG AR KINAIE SR E LT ARG TSNS S5 AT et
[ H 5 R 52 5y BRAE /0 H) BA 22 y B R I i IE S 24 H RS R1 5% T

4.4 WEWANE SR RIS BIE ST

2017 F—ZF MRS, BANSAR. FEAMKSE, 5K CPL T, RN Hih =iz
T, (H—ZFERGRAYESF RIS, BEIE. BEHRE, RATVIRYERa M bt b M
K, TEB— PR AT FIZ LA SLF. MLF BHEF%e, 220K MPA %A sl 1 58 4 1 4%
TR IR SRIBCAR NS S LA R Hp 0 B T 25 T 0 SRR B8 T BSR Hh M f S5 2 T B
THIOT . BURESRE, SRtZATAIERAT, TR WG 22w Bk, BE&ms—FE
HHFETHATE RS, TR R R ARG MR B A SR KU 55 7= 4 5 N
¥, —FEHE R K.

M 2016 SEIESEZ 2017 455 —F LT MR R OB 2 HAL, SRR L 5L T Bek
ERLEALAT . ARAT MPA Hh% . BEEZRAN UL ERDL S5, NHARE, SRR

8 m JL17 W



g SOR I IR G AU B R 2007 450 1 ARy

MLEOME O B %, BORS RPN RERX U M i A2z b e, —FRGH 1 E
EOMSEMFHINZE, FERQENZROFERIN AR, HANLTEARE NS, FUBua
HETHR L p o, BLEORRAS AR A o 72 H AT as 5 2 A8 THEAL I =T, 3RATDx it
T A ERARRT e, KIm AR G B B, AR IR AL 2 o R AE JR A B il
B A A AR SE AT A Y, P PE AR, 39 BEARIAG, XU B 7 S AU e B A
ANEERGERE o AT o P42 A8 PR AN A YIS, BREURGE B4, B a3 ™ R 422 1) Kl i8¢
SRR, JEA R B R s s as RS S MO BN, LB, S e AR
A B B

4.5 MG E SR SR

ARFeGT 2016 4 11 7 11 HIEREAZ. bS] 2017 4£ 3 H 31 H, w8 A RIS
{E00 1. 003 yo, RIHHUFEY 1. 003 J0, ARSI AR THFEI KRN 1. 1%, [FIDLS;
PO R 0 2. 33%; R R 8 C B MmAUFE N 1. 003 Jo, RitmAU#(E N 1. 003 Jo, &
WA AR B AR RN 1 11%, RS R HE 2 5 2. 33%,

4.6 REM N E ST ANBERES B AR E U H
AR N, AIESATELEESE A T AR U & U B AN — 1 A 24
B AR T BT T e

b
[{e)
=
H
=
=



g SOR I IR G AU B R 2007 450 1 ARy

§5 BEAGWE

5.1 REMPEXRREESEZHEEMN

F5

i H

s o)

b3S SR (%)

1

B

124, 944, 776.

20. 40

Hrp: ﬁm

124, 944, 776.

20. 40

SR

[l 5 Wi 2l 3 BT

452, 921, 561.

73.97

Hrp. figz

452, 921, 561.

73.97

B SR IESR

SR

BT A AR BT

KNI SR vt

Jori: KT I % N B
G

RATFFME T A E 1t

26, 898, 331.

87

H b5t

7,577, 778.

14

it

612, 342, 447

99

100. 00

5.2 MEHREATI A RPBREREAS

5.2.1 MEHRET IR N R A S

NG

ATk

KRHE O

i 5

LB E L (%)

K MR B b

R AL

5, 740, 000.

00

il ig

70, 140, 469.

46

13.39

HLT. A7 RS KA P2 F it
A4

6, 044, 500.

00

2

3, 160, 029.

HORFIZ

8, 600, 088.

ALiliEk . A hEAERELY

5, 999, 990.

=ng Hep N Besl Nes|

ra ol

—

5 AR A AE )
14

SE o N &

R4

25, 259, 700.

4

AR 55 i 55l

FFEABIE FERBA S5

KA IR 3L i i B

oOl|lz|I= (0=

JERMRSS < ABBEAIEAR R 55

%010 5T k17 W




EEEERERERAINEFR T LS 2017 58 1 FHME
P | #HE - -
Q| PAEMHETAE - -
R | Xl BRI SR - -
S | %f - -
it 124, 944, 776. 98 23. 85
5.2.2 MEMARBT Ay RPPBERERERTHS
e o
5.3 MEMRIEA RNE HEE T = HE LK/ HEF R BT T2 R B R A 4
SR ST
e | RS WEAH | HE (B | ARiE GO Eﬁ;ﬁf *ff
1 000423 ZR o o] s 120, 000 7,872, 000. 00 1. 50
2 000063 HH I TH 400, 000 6, 784, 000. 00 1.29
3 000597 A2 499, 966 6, 499, 558. 00 1.24
4 000001 P ERAT 700, 000 6, 419, 000. 00 1.23
5 002601 JelgEE R 360, 000 6, 076, 800. 00 1.16
6 600009 AR318) 200, 000 5,996, 000. 00 1. 14
7 600028 HHEA1E 1, 000, 000 5, 740, 000. 00 1.10
8 000630 A 1, 800, 000 5, 706, 000. 00 1. 09
9 600999 AR IES 350, 000 5, 694, 500. 00 1. 09
10 000860 Jii 5% A% b 250, 000 5, 365, 000. 00 1. 02
5.4 MEMPREHEF MM ROBRFRELE
FFa figz b ARME o RGP E R (%)
1| EEfG% -
2 g%TTm - -
3 | &Rl 29, 823, 000. 00 5. 69
b BURM: SR 29, 823, 000. 00 5. 69
4 | ki 144, 555, 561. 00 27.59
5 | AR BT 98, 026, 000. 00 18. 71
6 | 30, 219, 000. 00 5. 77
7| AR (AT 3, 578, 000. 00 0. 68
8 | [FEAFH 146, 720, 000. 00 28. 00
9 | HAh - -
10 | &it 452,921, 561. 00 86. 44

#1150 a7

=




g SOR I IR G AU B R 2007 450 1 ARy

5.5 M EFARIEL A RME b2 & B 7 15E eI R/ NEEFF B8R0 1042 e 308 A 48

s ” i _ 34 TR E
F AR i 24K e (5 ~aiE o) - Jo
Ebf (%)

17 FPARAT

1 111792417 TR 500, 000 | 48, 915, 000. 00 9.34
CD042
17 AR

2 111792173 VAR 500, 000 | 48,910, 000. 00 9.33
CDO18
17 B 5UARAT

3 111793581 HISURT 500, 000 | 48, 895, 000. 00 9.33
CD042

4 122366 14 g fx 380, 750 38, 181, 610. 00 7.29
16 e IR

5 041651036 qﬂkzs;g? 300, 000 | 29, 958, 000. 00 5.72

5.6 5 BRI A RHE GRS T 3E BN RIBT 4 B SCRRES R
|
T ARG AR T WIR RS B SRR -

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

5.8 M EHARIE A SMHE o2& T 7 13E Lo K/ N HERF BB TL A2 BUIE S B B 40
E: ARSARREARRF AL,

5.9 M E RS E ST R KBTI 5 1B 5L

TE: A HIRA R G BBt

5.10 M EWIRFE ST F K E AR5 1B 5L i
T AT GAMR N AR B E G0

5.11 #RHASWE MR

5.11.1

E RRSEZMWE T RIS FRAT EARAR AR B IR L R A A, sifE i w5 AT —
Bo12 U177 W




g SOR I IR G AU B R 2007 450 1 ARy

FARBAIFETT. LTI .
5.11.2
E: BRERBNEHARES, AR LRSS FME S IEBRE IR .

5.11.3 HALE =R

5 HHK s o)

o’
df

1 AR IE S 55, 591. 31

SISCIE S5 F 2K 850, 577. 80

IS A -

MR R, 6, 671, 609. 03

JSZYAT H K -

oAb NG -

R -

Fott -

O[R[N |01 ||| DN+~

f=ann 7,577,778. 14

5.11.4 REWIKRKFFA KL TR B H T F 8 s 4
VB AR A AR R R A TR T e 05
5.11.5 REWKAT+ BB HFERERZRELL A
T ARG AR WA 42 B AR LB R R A T

5.11.6 FE A G FHE R H AR SR #R 5
T DS G TN SR, A o 40 T A0 4 1 T 0 T REAFAE R 2

13 T k17

=



g SOR I IR G AU B R 2007 450 1 ARy

§ 6 FFHAESHTRS

B
- . . g g2 Ry & R
1 H B g ST B IR A A R :
=
e 15 B AT 3 4 4 B A5 221, 554, 523. 04 144, 050, 316. 28
i J 30 ) 3 4 L FR A 250, 061, 810. 87 93, 239. 94

0 - 77 U3 T e < A D [ 473

23, 208, 603. 96

70, 339, 435. 77

T I R B P70 AR A

U3

3

0T S AR L <y UL 0

448, 407, 729. 95

73, 804, 120. 45

% 14 51 17 W



g SOR I IR G AU B R 2007 450 1 ARy

$7 ZEEEANCHEARERRAESENL

71 ZE&EFEAFHAZE SR FIL

T AR A AL G BN BT IZ A B e A

7.2 ZE&EENBHERREREAR ST 5 WA

TE: ARG WA A S S BB FA . B B B S S AN e A 15 L o

%015 o177 W



g SOR I IR G AU B R 2007 450 1 ARy

§8 MR EE PSRN EMEERFR
8.1 MEMNE—RRFRFAFESHBLLHIE D BRI 20%H1F 5

T I N A 2R AL L

T AR A 2R DL

B RIS
% LI | .
R e | BUILBLEEN oty e |
M| g | S e e g | TARE "
20%H B} 18] ; k :
X ]
HMVZ] 1 2.20-3. 31 0. 00 249,997, 000. 00 | 0.00 | 249,997, 000. 00 | 47. 873%
R R

%

%016 5l 17 W




g SOR I IR G AU B R 2007 450 1 ARy

§9 FEXMHER

9.1 H#EXMHEZR
1. HEHEERETERGMIEF RS EES SR
2. HEEEREIERAS BIEFHR BT ESTRE NI
3. HEEERELERAS AL RS U
4. A WA E R R AR B IR G BOIE R B I S AR e T R & A T

i

;

9.2 i =
HEEHAN, RELE AL

9.3 5
R FH A TARIESE I NIPAR ) TLA A, AR AFFP AR S0 DG I 48 F N ik

AP

17 17 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
	5.2.1 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
	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

	§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


