B RER B RS EIEA R ES
2017 4E55 1| TRIE

20173 A 31 H

HEBHEAN: LERESEEARAH
HEFEN: PEIHBRITROERAT
WEXHHE: 201744 H 24 H



o ORI B IR G MU BT R G 2017 4SR50 1 B PEARh

§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
A PRI SRR ERI . REHAEREENE, REERNEAAAERERICE. RIS
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.



o ORI B IR G MU BT R G 2017 4SR50 1 B PEARh

§ 2 HE BN

FE & A PR e RIERE RS
e AN 000398

5 5 Y 000398

e A (S LTI R
HEAFAMH 20148 H7TH

T IR A7 B

134, 041, 227. 59 13

BB HAR

AR R AT T, RS R
B, ) SIS A

A% 5 <5 P B SR ) i A RE B A 7 4 o) DXL 4 T
N S A o R AU — A 3 B S G R A
B, AR AR AE T HCE R . AT ML B S A

BB S ot s At A A A e
i AR SRS LE A () 22 J2 U0 B2 6 BB M HEAT 5B
BV, TR SRS PR DU DTS, fICJZ S T 9
Wi o
N PR 300 FEEOI AR X 60%+ LIk E 8 B0l s R
WG e ARES R USRS I ] 5 415 i a6
X 40%
ARG TS, FAH P KT XU A T
PARS A 2 R AIE af FART R G, A T e MG, B Mgt
e
Sz
REFEA FEESEHARAR
REFEA [ TR ARAT A A R 2 )




o ORI B IR G MU BT R G 2017 4SR50 1 B PEARh

§ 3 EEMFHEIIMESIHERI

3.1 EEME R
Bfr: ARt
FEM bR WEM C2017FE1TH1IH — 20073 H 31 H D
L AR Sesil st -1, 523, 869. 24
2. A HFE -2, 039, 700. 83
3. BT 385 & A A AR -0. 0117
4 AR I G T 138, 996, 326. 34
5. JAREE A BB 1. 037

e L A BGaE R S ARL SN - Setilioas . AR CORE 2 seprEe sl 1
BRAR S O LS R A, AR Dy A 39] S s Bzt n_E A 2 Fe (8 22 s i i
2 Frid e b SR AN R AW ESE 5 3 SRS T3, TE ARG SE PRl AT 2K T

PRk &

3.2 EERHERIN

3.2.1 ARG W SR PUFE KRR KI5 FHNL ST LB Al 2 ZR A LE

X X b g kb i i v
HEEKE | BEEKE | SRt o
Jr Gl ) A DO iy 22 )—%} 2 /\‘ % _ _
rt ® FRED | mkaaEe Wﬁﬁgﬂﬁ Um0
TE=AH -1.33% 0. 27% 2. 74% 0.31% | —4.07% | -0.04%
#4710 3L18 T




o ORI B IR G MU BT R G 2017 4SR50 1 B PEARh

3.2.2 HE S A FAEMURE SR THFEN KRAF) KI5 R L5 B ARl

IMFRAF K LB
I 400 R T F TG AR I 8 L e e i 4R 19 Dl stz Fonk EE

68.85% -

61.96% -

55.08% -

48.20% -

TR T E PR [ e S S R S

TR LT Tl T A S
20151013 {f- L

['=}
o
o
g
I
w
o

[ =+ - o T =+
Q o = o o o
o o] - 8] o o
o (=] - - o [=]
+ + + + - -
— — - - - -
o o [=] o o [=]
wl ol ol o~ wl ol wl ol wl ol ol ol

¥ | 2016-08-00 4 bt

[ 30 o R DR K — N B AT R
TE: 1. AZEEM 2014 4 8 7 7 HIEIE SRy E RIGHC B R & IR i sk & .
2. IR (FE RIEH BRSPS REEEE G F) MIE, AEeRHECEGR Y. B
PO G I 0%-95%; fiige. BRMTH LR B SCRFIESR SR [ e W e 28 B o B BT
B5%-100%; J& & FFA 2 ABUIE A THE AL 2 S 5™ E R 3%, Hodr, e Or AL e ai bt
B HAE— I AN FIBURF B3 9 BB S THAMIR T B B8 A 5%, Ak EE e AL B
Ja SRR GG AR A A, e EHAEBITENET R, TR AR TG . AR SR
)y 2014 4 8 A 7 HE 2015 4E 2 7 7 H, B AUISE R % 005 7 B B LT & & H 4
o AN, AEEHRIITT (FERERERGHIEFREESEEER) BRUE.

%5 7 318 W



o ORI B IR G MU BT R G 2017 4SR50 1 B PEARh

§4 HEAME

4.1 Ee4E (RESELE/NA) i

FEAFE 5 5 < 22 PRI

b B e T | AR e
e R
NE RS
73 4 %
M, R
17 A VR A
3 4 4%
.,
g 25 38 8
fift 5 0 S
AN YA
iiﬁé o I 2R B K 2 %
s Rt RRPED
T 4% M R 1 AR T
I YREIBHA S B
18It 43 2% WA B 5 e 5
fit 75 71 Ot xgiw;@%%11
G AN B e 4 1

o HRAF, BfEFHE
i 5 B, MR R T
A 5 | 2016 4F 6 B SRS
it m;;izﬁfzﬂ - = Yo 3k & 2 & 2 FR )
o B 5 2 B
R I~ 2009 4F 10 H 19
HE I £R A%

U £ 3 H% 2014 4F 11 A 17
4 2% 70 H A& 5 M i3
i;mﬁ LHLBE, 2014 4
o 8 H 7 HZ% 2015 4 2
fo 7 7 3 o

A 11 HIE4EE Ry

4 2T

Sl7 & ~ \

o HRAMNE SRS
BE X fE -

RARE
HELEAR
B, EE
5535 R
fic B VR &
R E& %
o, e
Kz B2
D7 A
S, 1




o ORI B IR G MU BT R G 2017 4SR50 1 B PEARh

R
i 7 4 2
G
PP
1V He o
% G2
R AT
)
L

g 2 74
Iy
.

HBE RIE
L ERA
M e R
KL N
HERA
MRt E
SHEE
., EE
EZE; AT 2
N N D o3 e s 1 R
e }73;2007fﬁ6ﬂbﬂ)\
¥E ) 45 2 %E%é‘z\ﬁ'fi;ﬁﬁﬁi\\\
3 2o W, IR HEEE R
G5, J&& 5 By 3 AT Ml B 5T
PR R
FEIR 016 48 6 H WCHFFE 6L, 2012 4K 5

G955} RARE - T4
w2 H ,ﬁmaﬁ?ﬁif
G HQEE‘%%%%
L RGN ESHES
= FENF, 2014 £ 3 H
gfgi 20 H% 2014 4F 11 A
ggég 18 HAEE R AR A

. UL ol e 2L )

. EE @
waE RIE °
it B IR A
YA 4
G5,
L&
RIG L E
MR RtE S
EHRE&E%
H

TH HE R | 2016 4E9 | - LA SRR R TR

7 0 318w




o ORI B IR G MU BT R G 2017 4SR50 1 B PEARh

BLEEA |2 H ik BEFCAER .
4 2010 4F 3 HMAHEE
G5 EEEHARAA,
EERE I Ja FATHIE 58 R FE 6
W R s BEAT LIS 5L . AT
B B A AERFFE . 2014 4E 5
Y JE 4 Ak H 12 HZ 2014 4 11
KA 2SN H 18 HAEAEE 5 &0,
1 E )k R I B R A A 2
R R g SR EZ B,
B B R A 2015 45 H 11 H&E
LR e 2017 43 7 14 HiE4E
G7H B K AR A Y
HERE GHEZH,
R &
NERE It S
&HRHER

yNET
NE -2 g5y
WKL R
2RI

T REAERHE AR RGEZ H, IR MR THERRE L, TESR AL & SGE AT
Atz GIEZRAL AL I BERS B ANED IR ORIE -

4.2 FENXRE A F 2 Sia /75 0L R U

AR, ASESATE NG (PR RIURIEE SR B k) BB RIE S,
b AR G 1) B R AR R A ) SR UL P BRAN A F I BE (R ML AT o ABE RN 54T
NEFEEM, RRIUFHEI: MO BRI, s, W, i BEESHIKkr2, Al
el LR oMl S5 Y MR IR P HEAT AR B K s i S B e D47 o

4.3 AP HETUHA
4.3.1 AV 5 R KT H 5L

ARG TE AR P N 2 IESR S S AT AP 5 BERR S RL) AAR G
R, WSRO, BE T (ERAE ST A AT S EEBIE) , XU —

HE . M SRR S by BB AL S AT ISP A S B B 4
PN A Z g Hrp, SUTHRTES] . Erh iR, SR RO E B . AR BRI

%8 m JL18




o ORI B IR G MU BT R G 2017 4SR50 1 B PEARh

FH RS G A FEE LSRN B HHE, IR S G AL B R AL
AN, AT 5 B PAT R O R4

4.3.2 RERZ 5T AKE A
AR N AR K IATE GAFAE R L TN AIESIRE W NAEAES 55 AT 5Eh
[ H S [ 32 5y AT 3 (0 B3 58 By B AZAIE S 24 H RSB 5% -

4.4 WEHNESR A RBABIEST

— LY 300 FEHETK 4. 41%, GNMVBRISHCTER 2. 79%, WIHRI BN E, An RSk
ERTEA IR b, 0 —a —BRAR . SR AR, T RS, LR R ERE Y
EAT, ATk IRR B, BT ERZEANRERIEF . —FERIRIFR =M R
B BB R, RIRZER =MW RTHENL. 9i8UREE . R0,

—REAEM AT, RGBT O AR, (R E AR B 1A B 2 B T .
T—BrB AT TR MR AR, IR, R 2 mC B R E R R

L2 G 3 T BRI AT Bl (H N ARSI RERE— B R BRI, 5t AR 4B
FEERTRERF = B, MO T G ML R G 2 B T BT, PO AR S A R S AU
HOR e R T EUT, 2017 SEARRAETERER —A CONEIRAE” , Kratshiin
[ . B b ATl BT AR B 2 5k, ARt BT As SR i “ (AN RER 7 b JE 3« fit
RV, B AR T S % L EKShBERGZEBE 2, W) 2 222 PPT Ry a1, Filit 2 R/
WEIEl, 3-4 Z=POR 2 KIRIEIE o 2 ZRER rh B R Br A B QRS B T, BARBER 2 =
PPT kI [ Ks > F sl b iy 20 W) ORI o [ g, (2 AR AT 8 2 DR R LI (R R P A KT
Hk, BRmysh R & AR 734k, DABRSLHEZ T X OB, o B SR 2 = Fe 0
SN FTRAER, SR A BT I R A XU R

4.5 WEWANZE S KW SR

RIEEI A 2014 8 H 7 HAR, #uk 201793 A 31 H, AEEMHHIFEN 1. 037
TG, BRIMBENREN 1. 262 JC. ARG, AEEESHETFENKEFE -1 33%, FIDLST U
W28 2N 2. T4%.



o ORI B IR G MU BT R G 2017 4SR50 1 B PEARh

4.6 REMARETHFHABBE ST HERERY
AN, AEEGAFAEES: A TTE H RS0 ARA NSO AW 0 NEE &6
FPHHER T LTI TS .

% 10 5 #L18 W



o ORI B IR G MU BT R G 2017 4SR50 1 B PEARh

§5 BEHEWE

5.1 REPEXREESE=HEEMN

i H

EH (o)

2R BB R (o)

R it #5255

23, 406, 108.

35

16.71

Hrr: SR

23, 406, 108.

35

16.71

LG

I 5 WA $5 R

34, 117, 000.

00

24. 35

Hrp: gz

34, 117, 000.

00

24. 35

B SCRFIESE

A ERes

ST R

KNG Rl

27, 800, 000.

00

19. 84

b KR A SN GR AR

v

BT RRLE & (o 2t

34, 384, 072.

39

24.54

HoA w27~

20, 405, 739.

41

14. 56

it

140, 112, 920.

15

100. 00

5.2 HEHIRET WL RN B R A S

5.2.1 MEHRBITI T RIFABRERRAS

(v

NI~

AfehE G

i B G B R L A
(%)

RS L il

R

il

17,782, 254.

)

A B R BOR A A

N4

IR

R AT

2, 830, 424.

ALl A REAIREL

AR Ol

EESSiZaN

BAFAME AR S5k

2,793, 430. 00

Rl

Bl

R BRI R 55 R 55k

AR FEAEANR 55k

= - I ol - RS B I el b B Bl Hes)

KA FREEAN 2 FE B0 B,

211 9 Jhi18 W




o ORI B IR G MU BT R G 2017 4SR50 1 B PEARh

0 | ERRS. BEAHARR S - -
P | #F\ - -
Q | PAEM2TAE - -
R | X, EEMGER - _
S | &E - -
it 23, 406, 108. 35 16. 84

5.2.2 |EPRBATU S RKPBERERERTAE

kG

5.3 WEHARIEA RY-E 5 ZE ST =58 K/ HEF T+ 48 IR 3 5 4

| omEmE | mEsR | HE 0D | snhE co | Do

tesl (%)

1 603366 H 2R T7 431, 910 3,943, 338. 30 2. 84
2 002341 AR 149, 535 2,878, 548. 75 2.07
3 600499 Bhikigre 361, 981 2, 845, 170. 66 2.05
4 600827 A A 175, 150 2, 830, 424. 00 2. 04
5 300324 AR AE S 137, 000 2, 793, 430. 00 2.01
6 600889 R AT 221, 743 2,767, 352. 64 1.99
7 002191 haa vy 273, 800 2, 754, 428. 00 1.98
8 600750 L2k 71, 800 2,593, 416. 00 1.87

5.4 MEYREF WP RAGHFERFEAE

155 dh Al

KfprE Go)

2R B HRHE ] (%)

& XK 77

RAT I

SRl iR

Hrp: BURTEEELGR

Al i

4,072, 000. 00

2.93

A AT S R 5T 5

10, 046, 000. 00

7.23

B

19, 999, 000. 00

14. 39

AT (AT ASHAT)

Rl A7 3

O | CO | [ | O |+

HAt

ait

34,117, 000. 00

24.55

% 12 51 4L18 W




o ORI B IR G MU BT R G 2017 4SR50 1 B PEARh

5.5 MEFARIEL A RME G2 S F 7 15E eI K/ N EEFF #8014 e 350 A 48

= e . e _ b AL T E
s AR 5 44 HE (5K ~RME o) iw1y)
0

12 M9

1 1282507 100, 000 10, 101, 000. 00 7.27
MTN1
16 R 1l

2 011698061 100, 000 10, 046, 000. 00 7.23
SCP002
16 s

3 101662008 P 100, 000 9, 898, 000. 00 7.12
MTNOO1
11 & )13,

4 1180003 ‘ji§i§ 100, 000 4,072, 000. 00 2.93

5.6 R EHARIL A RMHE G ZSF 7= E LLBI /N HERR 80+ 48 B = KRB R R 3

i
T ARG WA RRFAT B SRR SR -

5.7 MEWRE A R E SRS H = HE IR/ MEF IR LA e R EE WA

E: AEEAREIRRFFA SR

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

T AR ARE IR FFATBOLE

5.9 M E RS E ST R KBTI A 5 1B 5L ¥

TE: A HIRA R G BBt

5.10 &5 HIRAE S BH 10 E AR 5 FH 0 v Y

T ARG WIRFE AT E i 1t

5.11 BHAESWEMHE

%013 T 18 W




o ORI B IR G MU BT R G 2017 4SR50 1 B PEARh

5.11.1
AESHF I+ BUESFRRIT EEE R BB E ML REE, RERS M HET—
FEAZIIATTEST. LTRIERE.

5.11.2
BB HAEES, BARETRUESSFANEFEREEZIRRE.

5.11.3 HAWBE PRI AR

5 PR e )

3
o

FHARES 50, 142. 51

I IRGIE 778 K 19, 871, 368. 01

YR -

NS 484, 228. 89

SIS K -

Ho ARG -

TR -

HoAh -

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

&t 20, 405, 739. 41

5.11.4 MEWRFFH A THERB IR T H B 6T HA

T AEEEAR G AR R A T H BN TS 67

5.11.5 R EWRAT 2R E A AETIEZ PR IEOLHIB
T RS G AR AR AT+ 4 I 22 T A AETUE 2 IR S D o

5.11.6 BRA S B AL SO R 32
BT S DU TN SR, AR S TS & vE I 1) ] BEAFE R 2=

14 5 18 W




o ORI B IR G MU BT R G 2017 4SR50 1 B PEARh

§ 6 THAEZESHHRS)

BAfL: Ay
et WA 4 4 A0 e 0 179, 075, 009. 66
5 A A ) R 4 s A D 473 40 94, 721. 75

0 - 77 3 1) e < A D [ 473

45, 128, 503. 82

R S ) 4 R A A B 0 (/b L=

B

e ST A S, <5 3 A0 A

134, 041, 227. 59

% 15 5 18 W




o ORI B IR G MU BT R G 2017 4SR50 1 B PEARh

$7 ZEEHENZABEAREREFEEHIL

71 & EEAFH AR SR FIL
T AR A AL G BN BT IZ A B e A

7.2 Z&EENBHERRERREAR ST 5 WA
TE: ARG WA AL S BN BT FA . B B B S S AN e A 15 L

% 16 5l 4L18 W



o ORI B IR G MU BT R G 2017 4SR50 1 B PEARh

§8 MR EE PSR EMEERFR
8.1 MEH N E—REFRFAFESHBLLHIE D BT 20%H1F5

S5 3] R 4 A R S IR R
% >
ﬁ% A
19 ik ik 2 1) m | s B
g | e | o el s et
5 0% e wa | L
[&] [X ]
if[[jfij 1 1.1-3. 31 87, 488, 188. 98 0.00 0.00 87, 488, 188. 98 65. 270%
2 1.1-3. 31 37, 996, 685. 86 0.00 0.00 37, 996, 685. 86 28. 347%
e A R
%

%017 5i k18 W




o ORI B IR G MU BT R G 2017 4SR50 1 B PEARh

§9 #EXMHER

9.1 FEXHFER
s RAGI B IR A B ISR B
' RO B R A BUIER I SR Yl

3. E R E RS MIER IR ESHERYH

Rt I A RS G BRSSP B AR AR E P R O B T 1

Heh

=

W

2\

4\

o

9.2 TFJiHh 2
HEEFN, REHE AL

9.3 EH AR
P T T A AT NI A R TR B, S ATFE RS B AT DL 3 4 B\ P
B

%018 T 18 T



	§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
	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


