= IR EAL

2017 =

H R G BB 5 BRI

—
=N
f—a

522

=R

20176 A 30 H

HEFHEAN: RENBEESEEFRAF
EETLEN: PEERBITROARAF
WEXHHM: 20174 7H 20 H



BA I B AL [EVR & 2017 458 2 ZREER

§1 HERR

HELE NI HE S 2 S BRI TR AR RIC . I ROR B O8N,
FEXTFL YIS e HER R e B AR A ) B DT

FEEHE N B @ BT RO A R A TR AR S S FME, T 2017447 5 18 HEKTA
Wt M S5 FhR . HERIAB B A G EENE, RIEERABNAEERICH. RSk
R EH R

G A R OSSR S 0 S N A A PR 5, (HRNRAEE & — e A

HE AN SO AR AR RE I BB AR, FBEHFEAE B SR B LA 40 B i A
2 SAINEEE VLR

AAR G P 5 BORER G E T

ARG WA 2017 5 4 A 1 HEE 2017 4 6 H 30 Hik.

§ 2 B MR

Fe 4 TR RA MR EN A ERE

H4 ARG 002449

oA 002449

S Y (i BLTTF iR

B&ERAMH 2016 F£ 5 H 19 H

35 AR T & A0 A 162, 184, 835. 14 ¢
AF S F IS T AR TR, R T B

EPAN=R P N AT KBS AT T, 775 SCIE Ol 4 Ll R R v
R RE SRR U A
AREEHENFERH B FR N E AR AT
R EH . Bl e E A e R it
& e Nl I NE NS N Tl TR Ao 1 PR ¢

P TR T T R R RS TR R B o A TR S TR A 5 A
T, REIER TN e E it B A RS AR R 3 A
TR BTG, DA BT SRS 1 2 ootk, BRI
BB, AT 775 SEIA BE H bR o

- fﬁJﬂ)%ﬁWﬁﬁx&m+¢ﬁEﬁ%ﬁWﬁ$
ARG SRS TRNE SR BRI 4, TR RS A A 25

UGS AT T RS MM S, BT R ER I
G, JBTUESR AR BT G Hp ) v T XSS AR s T
A 4

REEEHA AR S EH AR A

REEFEEN HH ] B ARAT I A0 PR A ]

13 I




BA I B AL [EVR & 2017 458 2 ZREER

§ 3 EEMFRHINESHERI

3.1 EEMZ R
Bhr: ARt
F M55 Fabr WEY (20074 H1H — 201746 A 30 H )
L AR SeH s -4, 596, 123. 10
2. A A -1, 896, 696. 91
3. IR 35 5 G A B AS HH R -0. 0108
4. AR LG T 1 168, 791, 796. 01
5. HAAR L G40 A E 1. 041

T OFrid eV ST BIERFA NS 5 e A3, th AR5 bRl K1 2

T roEeT.

Q@AW C LIS TR IESA IR BN . ol HtiN CRE A R EARsas) Bk
RPERIRE, AR A S eIzt in_EA 2 fe i (E A2 s e -

3.2 EEHERI

3.2.1 ARG HESHBHER KR KIS RIS BT A o 2 1 Hag

‘ | R
" Wl | ks | sbeos |0 3
B o et | e Llﬁcmigwﬁﬁ -0 | @-@
E=1H -0.67% 0.47% 3.29% 0.38% | —3.96% 0. 09%

TE: kGBS IR 300 FEEcam R X 60%+ HH Ik E 5t 1 Holicm R X 40%




RE AR EA T ElR &

2017 5 2 R

3.2.2 BEEHFAEMURES RIHFEHKRRD KIS FRHNLS R A AR &

AR BB HE

PSAE IR A b v B R A 6 4 03 400 3 TH i (R R 30 5 ] Sl 230 B Ao B Rl 2 8 1 s 52

12.05%

7 B85 b PE

10.85%

9.64%

5.43%

2016-05-189
PO1E-0F-08 o |- mvmme e

16-08-07 | oomoodee s

e]
-
I~
2
w
-

16-06-28 1 [-------

20
20
20

=]
—
o
[}
=]
—
]
2T}

20

.
ol
o
Q
o
=]
o
&
K

TN R [ 20 B 1 L [ A SN S S
POTE-AZ-25 { e e

20
20

2017-01-14{ - e
LU R I LT T A S

17-05-14 {27
2017-08-03 {---*
2017-08-23 4 f--nnmne ."

20
20
20

|— B IR B SEE  B R BUEE T I RO Dz — A e SR e 8 L KL B ﬂ.‘il’i=-|

e AREEFT 2016 465 7 19 HAENK, ARSECHINERESRELHER 6 MH.

e

O WIE R LA AR, AHE G % T0E 7 IC B U AT 2 B [R) SR S0 W F o SR £ E Eep 0

295E -

§4 BEARSE

4.1 HE2E (RESLE/NA) i

w4

HRS5

EAIE S

ezt ]I

ESF AL £EFR

FEERH

BAEH

P ]

gEhe

B AR 4R
HFIE Y 3

PR

2016 4£ 5 A
19 H

13 4

o 32 5 A
B T 5
FEBL. WP

%4 0

1t
7N

13 1




BA I B AL [EVR & 2017 458 2 ZREER

R |’ R T R R A
AN & CIN TR ORak=$ il iy
b R 13 A R 2 =] A 58 R 4H
& RE EWFFL o1, fERRE I
Jn AR H IR & B A R A A R
w5 I E 1 ISR RSN AN BL LN
B 4 BEHK . TR
2 W M. 2014 AR
FOHR AR AR I 4 B TR
Bh# ANFE], BUEHE T
B

e O ERAEPH I BT H IR IR A I 5 A A28 BA S 48 BT A0 i A S H RS
@QUEFE ML &SGR G ML N SR BEAR A HL M%) HIHRHE -

4.2 BEAXR G AL RSB EEMTERB A3

AN, HEEHN RS QEFREESIR) KIEANOQEAEM, e S E M
HEEFNLE, REWSEEMH BRI R BN 2 e 5™, #8742 1 XU (1 AT 52
N N B NSRRI A . AREN, B FRERGEE N, ERELEEH BT
A AR HIAT N

4.3 NP G E R

4.3.1 AR 5 H ERHATE R

N REPAT QEFRR R TR A AT HERSER) » %8 T A7 A TS,
R RE R RS A BT E . GUR0—R W RIE . —Riin s 5 A R BE S, [R
BB BETE AT SRR AT SRR B SIH RSHT, TERT A R
AT AEGIATR R

NTINA S, AR TS RGETA TR, SR IIELPITHEL ¥k
RGEHIPAT AT AT Ak, AR PERAEHIA RS R A S Z WK R H & RS .

XTI Sy, N RISEERATIRINIAAE ) A8 G IR AL 5y AR T e 32 5 A8 5 7y BL ]
FE, PRESHRBHERG A THRIZ O M TE B — Rl il . A TFRAT BEE B A
Chvm] 4 SCHAT AL 5y, AR 2 22 AL 22 5 RO IR 8 5 IR AL B A S A At i,
ARG S EEA 0 BE FA SR 0T 52 5 25 ST 23

ARG A, ARG BN 1A 5 BT B R A I SIIAT, R S AT 28 5 i

%5 W F£13 W



BA I B AL [EVR & 2017 458 2 ZREER

I DL o

4.3.2 REZHIT AR E T

DA RS RAFRSCR A G 2 R H A 5, AR a] BE T 2N 152 5 AR 2 Sk 1) 7]
AR T e ARG, ISR RS F S0, MAETEREHAEGS 5N
F o JT a4 1R H S 18138 S S 5/ (4 B Jl A8 B i IE 27 24 H RS & 1 5% 1R O o

44 REWAES TR RWAZ /DT

2017 S ZF P, EWBRTTREI V7 RES. BAEKRE, £ VR, ZRENE™ R
FATFFBCRBURRIREN, KE BER R N £ T B, BEEE A SR EAATECE UL L
MIECE . 2RISR TR EET S MTAE N LG PIZhEGR PR, LU SR E A m] ok S
TORMI S, iR mTr . ASLefE LBy PR RE S, TR B AR B T
“HUHE R T AR b, (ER E R KR AR B A A ROt ] 1 el A8 FBod i i
I LR G BCERA G IR b T WD LKA SR, AT B SRR X A W ad e
EALHR B, SRR e S AR st s, i B B IR R AL, RIS
I PR IR A TR A S B IR I 1] i S I R BB SR A PRI RS, R A BN RN b S8
R R At SRR AT U A I 2

4.5 EHAESHFNL SR
HE A ARAIE S HFEN 1. 041 J6; A RS M HIHEIE K N-0. 67%, W57
b FEHEUR 25 A 3. 29%.

4.6 REWINEEFH NBERE SR EREHH
AR W AT AL — A TR H RS8R NSO AN — 1 NBE e 5
{IER (35 ol T A DI D [

§5 BREAGWE

51 HEWREESEHE=HEBMR

= 13

| S8 OB | RS RA R (%)
% 6 71 $£13 1T




BA I B AL [EVR & 2017 458 2 ZREER

1| B 137, 887, 556. 74 81. 36
Hrp K2 137, 887, 556. 74 81. 36
2 | EEeH®E - -
3| BE s IR - -
Hope fiigz - -
BEE SCHFUESF - -
4 | mERBEE - -
5 | SRbATA MR - -
6 | EANREEHT ™ 20, 000, 000. 00 11.80
Horbre S E I i SN B
S ] )
BAT ARG F /AT 61T 6, 500, 220. 14 3.84
Hoptr gt 5, 086, 126. 31 3.00
&t 169, 473, 903. 19 100. 00
5.2 MEBIRIZIT W R RERTHE
5.2.1 MEPARBIT S RPIBENRERRLAS
o e ARME GE) 5%@%;@@%%
A Ay BRS HL lk 881, 430. 00 0.52
B | RAL 3, 324, 388. 00 1.97
C | gk 86, 908, 885. 60 51.49
b i!;ﬁ\ WA R OKAE =R 919, 403. 49 0 54
E | @5k 1, 260, 524. 00 0.75
Foo| tRAEE 9, 424, 760. 80 5.58
G | ZZdlizk. EAEAIEELL 2,124, 775. 00 1. 26
Ho | g Aol - -
I 5 EAE . BERE BRI RS 5,889, 343. 18 3. 49
T | ERl 19, 192, 464. 77 11. 37
K | =k 2,784, 615. 00 1.65
L | FBTAIR 95 R8Ik 1, 708, 659. 00 1.01
M| BTN AR RS 400, 032. 00 0. 24
N | KR BREEAN A SL i b 2, 640, 440. 90 1. 56
0 | JERARS . ARSI - -
P | #F\ - -
Q DA TAE - -
R | 3Cfb. EEMER R 4217, 835. 00 0.25
S | &4 - -

b
-
p=i

o

=




BA I B AL [EVR & 2017 458 2 ZREER

it 137, 887, 556. 74 81.69

5.3 MEWARE A RME SRS H = HE IR/ MR R+ 42 R R FE B 4

e | mEmRE | REAK | BB GO | ARhE G | Doeo o
Eefs (%)
1 601398 THREAT 351, 200 1, 843, 800. 00 1.09
2 601988 Hh [E AR AT 488, 400 1, 807, 080. 00 1.07
3 601288 LV HRAT 512, 200 1, 802, 944. 00 1.07
4 000333 e 36, 200 1, 558, 048. 00 0.92
5 000338 e 116, 400 1, 536, 480. 00 0.91
6 000858 i AR W 27, 200 1,513, 952. 00 0.90
7 002032 75 R 36, 310 1, 490, 525. 50 0. 88
8 002311 R 77, 500 1, 415, 925. 00 0. 84
9 000915 LKA 36, 923 1,361, 351.01 0.81
10 000963 BREY 27, 190 1,351, 343. 00 0. 80

5.4 HEMREFFBM I RNGEFREAE
AR GAREWIARRIFA 7.

5.5 #REHIAREA R E G E ST 13E I NEE P BRI L4 B B 3 B 4R
T AIEEARE AR R 557

5.6 EFARIE A RME 52 ST E BN R BRI 4 B SCRRESR R 3
H
TE: ARHE G AR G WA RIFA 5™ SRR .

5.7 | EHIRIE A RIME GRS HE LBIRNRF IR LA SRR E A
T AEEEARMERRTF AR

5.8 M EHIRIE A A 2 & F 713 E Le IR/ HEFF BRI 42 BUIE BB FA 40
E: ARSI EWARRF AL,

ﬁ;
[ee)
b=l
H
(3
b=l



BA I B AL [EVR & 2017 458 2 ZREER

5.9 EHARARERBENRBH X Z B LA

5.9.1 R EWIARA G BT BB AR B35 A0 452 2 B 4E
VE: A AR S IR R R IR 5

5.9.2 AR SR RRIBH R KR BOR

ARSI R AR RS B R, LB OREDN H i, ARSEEARIE N, 25 B S 5est,
LR TR EHIREH EZRATIEL . K5 E R & 4. RIS EREAT
AR T BB, KB I HIES 7 A B T 7s AT S M 7T, IF 45 & e 0 S e i 7 5
REG BT ARG EBOK 780 % R BT il et P IRtah Itk SRS, 383 B2
PRECE . AhFPESE, ETEREATIRE, DA AL A A KU

5.10 R EHRAZR SR E W E R A B LU

5.10.1 FHIE U KB R BOR
AN G AR AE 5 (R o B A R 65 B A P B s . ELIRR L 15 B RS, AREEAS
HHEFUNGRE S

5.10.2 R EWIRFE ST R K E G B M5 28 9 4
TE: ATEEAR S WIAR R RAT [H 5

5.10.3 A HE R R R E AN
AR AT WAR AR FEA E AU 0L

5.11 HHEHAGREME

5111 AEERBEHRE B IEFRRT EEAREE HIRRERIILRAE, K
R G Hl—FEARBIATTER . LTREE.

5.11.2 ZEERERH H B REBRFBHE S S RME RN SEREE.

ﬁ;
(o]
b=l
H
(%
b=l



BA I B AL [EVR & 2017 458 2 ZREER

5.11.3 FHAWBE PRI AR

e £

e o)

A RIE S

72,094. 39

ESCIE S 175 Sk

5, 013, 160. 96

RS A

RSCRIE,

-5, 098. 25

IO GIGEN

5, 969. 21

b SGR

TSR

HoAh

O | 0| |C1 | |W|D |+~

#it

5, 086, 126. 31

5.11.4 R 5 HIRFFA KA T HBOA H T #6155 A 40

TE: ARG ARE AR RS AT 5 B vl 5 i .

5.11.5 R EHIAR AT+ 2 B P RSB SZ FRIB UL A UL
VB ARG AR A A 1 44 R S A OE 2 IR L

5.11.6 BBA ST MHERI AR SCFHR I
HI T DU & TN AL, 0 I A0S 5 T (A A REARAE R 22

§ 6 FFRAEEHHRZ)
s 4

5 BA A 4 0 AU A5 135, 521, 043. 63

A5 HA A (] 5 4 5L HR D 47 0 57, 587, 413. 21

8 < 1 ST 1) 25 <5 5 TRk ] 73 30, 923, 621. 70

75 ST ) B g HR 0 AR B A (A Bl b L7 ="
B

15 BAHA AR I 4 ) AU A5 162, 184, 835. 14

#
S
b=l
H
&
p=i



BA I B AL [EVR & 2017 458 2 ZREER

§7 E&EFHEANGHERTREREAREEHEN

71 ZEEHEAFHAZE S BRI FIL

T ARG WA TO R S B R AT S B 0 .

7.2 ZE&EENZHEARERE ARSI H YA
EER S il o P S el DN EE ISR & a2 NN 2B S AN FRVIR

§ 8 MR EEFRHHMERFR

8.1 RGN E—RREFAFESHBLHIE BB 20%KF 5L

S AT 0 BB s WA AT e
Ko
‘ 4 4 G AL \ .
G I IR A A I P i | | s
M| R IR 20K e pi | g | RO Lt
a1 X ) ! L\
HH‘@ 1 20170401720170630 47, 663, 489. 04 0. 00 0.00 | 47, 663, 489. 04 29. 39%

77 R XU

Ly RS [B] RS
AT G S H IR B — B R A A B0 L A9 0k B ERE i R A AL AR A 20%, U THI G R A
]I, T REFEL:

(1) FEEAERGN A N VRS I B 55 7= T LARIGE, Al ge = R & o BN, FBURS)
PEIXURSE s 40 SRARFAT 26 4 43 300 LU 191k 1) B i ke 54 AL A0 1Y) 20% P B — P08 38 KB [m] 5] e 5 0
TelEl, FEA N T REARIE (A G 1R 20w v 3 7 i BAME (], S at 2 M H BLE (%
A RAEBEHMEE, RSN (BEAFD) ML e gisE 2R e mEERE B, X
AR T ) IR [ LI R 5

(2) e BB a 4 B E T DL 4 6 (Rl Ry L4 75 22, DT e s 2 4 % P 1 <2 B AN 52
Wi, S S 4 F R B AS AR AU 28 7K 5

(3) [RIBEE A HERE BETHR IR, BRI L ] SR NI SR 4 05 7, &

(4) FELFE P HBLE /N, 1R FECER o $ 0 52 MR A B SL L 4
s

(5) KA A TS T = B /N, AR R AFEE %, RS R R 86 R B 20 2 T I
G R IETER . HRISER.

2 R HA ) RS

B B E H BLBOR B3
B 2 5E BT H K R 355 R

%11 1 13 T




BA I B AL [EVR & 2017 458 2 ZREER

HRGEHE KB, PR fARi 5 R kI HEE, S BEPEBKIE W] fe = R AR

8.2 HMBREF VK HMEERR

RIREIAN, AEGEHNRAM T NI 2.

1. 2017 4F 4 8 H RAEMRZE - EHARA A HEHRKEEAE

2. 20174 8 H KRT@EFEHNAEEHNE

3v 2017 4E 4 A 11 H ST N3 A ialIE &3 bt SR 2 &40 5T PR A R N ARES LAY
I FF A K G A R R AN el 55« RIS S 2 S A B B A

4. 2017 4 4 H 12 H RTHER A SIS G380 L J5 4545 08 e 5 R " ARSI
FFFEAE KL G A AR R AN el 55« RIS S 2 S0 A S B A

5. 2017 4F 4 J3 24 H KT HE NI IE S5 5 0@ AT R A PR A 7 FHURIT 28 340
HIEE A S

6. 2017 44 H 24 H AR EMFHE RIEHE RS BNEHF RIS 2017 F55— =R

i

Ty 2017 4E 4 F 25 H ST MR 2G5 A RUBCHT A MG BT R R R A
8. 2017 #£ 4 H 26 H kT FRRIE BB S S8 I 0 B 40 UEA4F B S e B SRR 2

oF

9. 20174 6 H 24 H KT MR #BIE g sk 91 B8 9t 20 3 R L I sl i 2 o
10, 2017 5 6 H 24 H KT BT #0 TF8EIE SN 505 7 3 S8 A IR A 7] Tl 4
el 55« RN 2N g R U s sh A 5

§9 HEEXMHHEF

9.1 FEXMFHEHR
9. 1. 1 IR i A I S AR A DA

12 T 13 W




RA IR EAL P EE S 2017 S5 2 TRk

9. 1. 2 (RAMNRE A E RIGHCE R A B R SRS U 1)
9. 1.3 (RAMREN A E RGBS ENEHFR RIS LR |
9. 1.4 (RAMNRE A A E RIGHE RS BIF R R SITE 0
9. 1. 5 iEHE WA

9. 1. 6 FEEFHI NS TR BRI A R T2,

9. 1.7 FEEFEE NS TR B

9.2 fFJiHh &
BB SR S 4 HE R/ B SR N TR T -

9.3 &R
PO AT BRI . LA TR A T IR 4 A N IO 3 6 B I A B SO FECAT T
RGBT TE A I 5] Py HUA54% 25 SO fR 10 5 oAk 505 A

RAEMBESEHFIRAF
201747 H 20 H

#
(%
b=l
H
&
p=i



	§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
	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


