g AR R R

2017 4

—
N
l—a

&

5 0 Z

ERAHIESFR R

=R

2017 %6 A 30 H

HEBHEAN: LERESEEARAH
HELEN: LEHRARRBRITBROARAR
WEXHHBE: 201747 H 20 H



R 2R IR 22 SO e B S RUE SR BB B 4 2017 4R 58 2 Rl

§1 BEERR

Fe G PN S N SRR & TR B R RC B R SRR B KR
FEAF LA AR BLSEE L HER T R E B AR AN S A BT

HEEE N B AR R RIAT R A IR A A RE AR & RME, T 201747 H 18 HEK
TAMSE R SRR BERDL. RRAAREEAE, MEERASAEERRICE. 7S
PR IR Bl BT8R

HE ST R DARAE F B 5T 00 SR RS P R R 7, (AR o — S B R

g MIEAENSOFACRILARE I . BoEA W, BB EAT B 58 SR RN A 4 ] 1A
e EE AR

AR 55 BORER 2 T

AR HIE S 2017 4 4 1 HZE 2017 46 5 30 H.

§ 2 B MR

F 4 TRIFK HEBHBERZRIEERE

4 F A 000767

I 000767

A (Y LTF R

e Ciley VeS| 20152 H 4 H

5 AR & B E 213,215, 179. 18 £+
RSN N5 [E 22 1 %2 3 RAH 5% [AIE 25 A ORS 4 A0 T

% HbR FREAT RS, 0 23 T [ 2 R 2 el AR SR e Je A 40
F, JIREAS A A
AFG 0 S e A A A 1 0 B A
WS 3% PA K B R R AR AT A S a3, YAl T

B S W11 R G0 UG AN 25 28 08 7 1A T AL 2 5 LRS- 43 Lt

b A BRI E A R SR GRS &SRB R L], ELR

RS RS KT AR R e e 2l L, IR R
e e HY1E

b5 b A J v VIR 300 Fi5 B 2 28k50%+HH IE 4 57 i RIS 2 28650%
AIEGIRE TS, PR B 7 KRS 7K~ g

AR UAT 2 4541 THHFHMESMETTISES, R TRENES,
J& T H S XU K 4% B S

HEEEHEA LB TR A A

EEFEN AR R R ARAT I A PR A

H
=
~
=




R 2R IR 22 SO e B S RUE SR BB B 4 2017 4R 58 2 Rl

§ 3 EEUFEIrNESHERI

3.1 EEM LR
Bfr: N
FEM bR WEM C2017FE4H1H — 201746 H30H D
L AR sk -1,016, 967. 74
2. A HFE 1,910, 572. 42
3. BT 385 & A A AR 0. 0092
4 AR I G T 222, 890, 918. 63
5. JAREE A BB 1. 045

e 1o A ORISR RS ARSI el . AN OS2 sepiEReshiias) 1
BRAR G HLJE AR A, A IR 9 A 0] E s Bl it n_E A 28 Fe (B 28 s i i
2+ Prid 3k eV SR bR A BAE R NAWEEE 5 3k 1S TR, TH A B A SE Bl KT 2 T

FsIAcs-.

3.2 EEHERI

3.2.1 AR5 Wi SR HUFEN KR KI5 R LS B W 28 FR i LR

X X b g kb i i v
" HEEKE | BEEKE | kSRt AN B .
fire ® FRED | mKSES "&ﬁﬂ%’w% -0 o=@
TE=AH 1. 06% 0. 94% 3. 10% 0.32% | -2.04% 0. 62%




A [ 7R R RO IC B IR G RIE R BT i 4 2017 45 2 T/

3.2.2 HE S A FEMURE SR THFEN KR35 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

75 48% |-t

15-08-07 {-+--*
2017-08-13

B L e s
2015-10-20  f-r-mmmmmemr -

=
Q
It}
2
3
w
o
=

2015-02-04
fels K L= ic TR [ S SN SN S ...

20
20
20
2
2

[— 356 R DRI B — N0 e T 28 |
d: RiE (EEERRZRAELERSBIE AR T ESESESGH) KHE,
FO EEAIYE B 0-95%, $5E T A [ i 1 1B 28 R 2 SRAE R AMIC T AR I 2 e B 77 10 80%; HAx
PR TR BUE. BRMW TR, B SRRERSS SR TR BUESR T A 3
PP A 3% DRI G EE B H AL — 4 A BBURF U7 5058 U5 T AR T 5 58 1A 1Y
B%. AIEEEAE I E LA UG SRVF SR B oAb A, R B NAE AT & AL Ja, AT LK
HNFZ BV . ARG CHI 2015 422 4 HE) 2015 4E 8 H 4 H, @G W4 AR % 15t
BB EEFLE. RGN, RESHEHAT T (R E R R RGN E R & &

WG EF) BRUE.

=5
o]
%
N
Or
It
&
=S
&4

40 3L12 W



R 2R IR 22 SO e B S RUE SR BB B 4 2017 4R 58 2 Rl

§4 BEAMRE

4.1 G2 E (RESLE/PNH) fHir

EAREMESSIMR | .
4 A% TIEN LT WEZF MO AR i B

g B R
% RG
fic B VR &
B4
K2 LN
EERE
Wt R g R G OK 2 i 2
fic B VR & fiid, WEFAEE .
RS DA K W IE 25 BR 53
G TR 1A E W FC R AT
EE G ML FT . R ENE
VAR e 2 WU E R LA Ak
GRS B, RiGHEEEH
® & & H IR A =07 R
., EE AT FE R B
A H L 4 25 T B
MR EItE RGBT oo e i S 2
&RhER 2015 4 2 R MR A &

EiSH H., 5 A H - + =% I e Sy B S 2
RGN A i Y VB DB i gt SN
NERE it e A 2012 £ 9 AHMMATEE
&RHER EeEHAMRAF,
., EE W AT A 9T K S 30 4
RERE TAERFF R AR
fic B R & R B . e E
R4 RIS AN g 7S AN
GSLH . NI SR 2
HE Yk 2014 £ 8 A 7 H&E
ARG 201542 H 11 H{E4E
fic B VR & B ORI B R A
MR LR GHREZH,
SL M,
NI/ S
P SARI
ZneE
AN
B2




R 2R IR 22 SO e B S RUE SR BB B 4 2017 4R 58 2 Rl

A o BRI
TTREFE, B
R, BRI
e I 2 SRR A AT A
% R W9, 2013467 A
o W L ?Eﬁgﬁ . e A B B T
e WAL g LT
o 5o 0 R 0 AT b B 5
i\%*%%ﬁ%ﬁ
ﬂjﬁﬁo

e SRR S A G RO 2 H, KRR B A SRR e 2 H o EZR LA IR
SbrdE b, UEZR MO E SCGEMATIE 2 GIEZR MO N A SRS B BT HOAH RRLE

4.2 FENXRE A F 2 Sz M7 0L UL

AR, ASESAT NG (P A RSO E SR BB G MR G,
b AR G 1) B R R L A ) SR UL B BRANA F I BE (KB AT o AEE RN 54T
NGBS, REIBHEIL R BB, s, . L Bk, f
Wl LR oMl S5 Y4 MR AR P AEAT ARt BT K i R B A R 47 o

4.3 AP E T

4.3.1 ATV 5 HIEKHATER

A E ARG T EIEE 2 GEFRRESER AR AT HEHETEIL) FHREM
ZOR, SiaLhRtEol, HE T (BEESEHARAR AR EHEIE) , MHERN— R
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
E RS H G A FEE RGN BEZHE, IHFRFFSALE AL BB R FAL

ARG, T 15 5 il BB AR AT 15 00 R4

4.3.2 RERX 5T AKE A
ARG AR KA ISR E LT ARG TSNS S5 AT 5et
[ H I [ 52 5y BAE 50 B30 58 o B AZAIE 27 24 H RSB SR -



R 2R IR 22 SO e B S RUE SR BB B 4 2017 4R 58 2 Rl

4.4 WENE ST R KB E TP

ERPER 300 FRECRE B 6. 1%, BDLARIR R TR 4. 68%. —FEH, Wi iiiar
W, )\ EE UM R AR EESE . RS, WEET. SREAATE
SR, R AN Z, K e TREVE, SedkamiiZknS8d, —“FEE
BB RAT I B R A, bRk, AR, BT R oode eI, KA. BaRiRl T
WL T — R R AL

AIEERWS E M IENLZ, @8 N BT AR R, BAr Rt 7Rl
EIEFEMNLS, Bub =R, EehUs 7 k.

TR TY] —Z A Pt ik, B> HEHEKE, KUt RIEmE AT . 6 A
PMISL. 7, ¥AEEHER 0.7 DE 0 si, b AP 18809 54. 4%, LRI TASE 2 A8, Bl B4Rk
N 53.1%, FREEHE E 0.8 ANE A, BT VT AN R H A 52, 0% 51. 2%, 43 HIFF LSt
L3¢ L2ANH5r s A PML BTG, BEARNAME H BEA LEH A T ks .

JEHE 2017 45 FR4E, BATNATIHLA S OIIR R IES:, JERR I A LIRS i 4 i LA
RABRARIE N E . BRI E AU FEELG IR, Sl AT 4k st 5
IR RAF RSN, BRSO RI RS, RS e LRI IR T, R RATIE R F 41
AT . FRE, AMRECRA UG RSt K R AG A 22 bR IFR I s AN TG
VI RPN, B2 E e,

4.5 |EYNES LSRN
AT 2015 4F 2 3 4 FERMS. #k 2017 466 7 30 H, ASEG GAIHER 1. 045 It
SR AUHEA 1. 045 T, A, ARG ORI 1. 06%, B LB %

A 3. 10%s

4.6 REM N E ST ANBERES B AR E U H
AR N, AT AAELEESE A A H U S G R A B AN — 1 N 4
PR T BT T T

#
-
b=
=
o
b=



R 2R IR 22 SO e B S RUE SR BB B 4 2017 4R 58 2 Rl

§5 BEHAEGHE

51 MEWREELEE-=HEER

P iH &8 o) d e BB )

1| B 142, 358, 069. 09 62. 88
Horp: JgEE 142, 358, 069. 09 62. 88

2 | EEem® - -
li] 5 Wi 2 # % - -
H: figr - -
B S FFIE SR - -

4 | steEa - -

BT A AR BT - -

6 | KA - -

b KR AR SENGR AR

SRl

AT ARG H /AT A1 81, 609, 806. 88 36. 05
HAh = 2,423, 725. 37 1.07
Ait 226, 391, 601. 34 100. 00

5.2 |WEMRZIT LSRR BEAS

5.2.1 |EPREITI I RB AR ERRAE

R K ARiE G ﬁgﬁﬁ@@ﬁwm
. RS B il 2,170, 315. 00 0.97
KA - -

C | gk 101, 060, 215. 54 45. 34

D iﬁ\ﬁwaﬁﬁ%&ﬁﬁaﬂ%ﬁm 6. 241, 728. 00 5 80

E | &350k 7,812, 841. 57 3.51

Foo| RS _ _

G | Al EAEAIEELL 6, 796, 240. 36 3.05

H o | A _ _

I 5 RALS . BAERE BEOR RS 7,213, 983. 62 3.24

J | ARk 8, 865, 989. 00 3.98

K | ik 2, 196, 756. 00 0. 99

L | HBTAIR 55 g5l - -

M| BEERF SRR AR S - -




R 2R IR 22 SO e B S RUE SR BB B 4 2017 4R 58 2 Rl

N | KR PRSI A 5t i - -
0 | ERMRS. BEFHARIRS - -
P | #F\ - -
Q | DAt TAE - -
R | 3Cfb. REFEGRR - _
S | & - -
it 142, 358, 069. 09 63. 87
5.2.2 |MEPRFTAT U RAEREREBRERTHLE
H: G
5.3 MEMRIZA AME HSEE T = HE K /DHEF AT T2 RE R R A4
| omEmeEm | REAR | HE GD | AnhE co | owa
Eesl (%)
1 000823 R T 650, 479 9,379, 907. 18 4.21
2 601009 A UERAT 790, 900 8, 865, 989. 00 3.98
3 600516 UDNE 608, 200 8, 648, 604. 00 3. 88
4 002466 KT 157, 900 8, 581, 865. 00 3.85
5 002236 KAy 373, 600 8,521, 816. 00 3.82
6 600183 A i BHEE 615, 140 7,590, 827. 60 3.41
7 000997 oK B 317, 600 7, 206, 344. 00 3.23
8 000910 KIWE% 290, 100 7, 206, 084. 00 3.23
9 600782 HAN A 1,921,516 7,013, 533. 40 3.15
10 600009 A28 182, 156 6, 796, 240. 36 3.05

5.4 MERE WP RAGEHFE R LS
VE: AR SARE WA RIFA 7.

5.5 W5 HIRIE A SRMHE GG T 8E B /N HERF R B0 T4 37 B R B 40
T AREEEARREARRITE T

5.6 M EFARIE A RE L Z& T = 13E IR/ MR BRI+ B R R R 3

il

E: ARG WIRRSTA R SHHESF

9o JL12 m




R 2R IR 22 SO e B S RUE SR BB B 4 2017 4R 58 2 Rl

5.7 WG BRI A RHE GRS T 3E H B /M HERF RTRT T4 5t & R 3UR 9 40
E: ARG HIRARFFA SR

5.8 M EHAIRIE A SMHE o 2 & F 7 13E Lo K/ HERF BB TL A2 BUIE BB B 40
E: ARG G WARRFFABAL.

5.9 RS E ST R KBTI A 5 1B 5L i

TE: A HIRA S G B 5Bt

5.10 M EWRFE ST F K B AR5 1B 5L i

T ASE AR WA AR B [ G0 1T .

5.11 #RHASWE MR

5.11.1
AT AR BRI T AT B AAT BRI I AR T I SL SR A, BAE A 5 4 H AT —
FARBNTFETT. LTI .

5.11.2
G RBIIATHRAEE T, B SO T I e R I E 26 SR B2 P AR B 22

5.11.3 HARE =K

e B &8 OB
1| fFHARUES: 191, 188. 67
2 | MYGESHIEF K 2,194, 177. 47
3| MUBEF -
4 | MR 34, 230. 73
5 | BUCHIEER 4,128.50
6 | HABRIBGK -
T | R -
8 | Hith -
9 | &t 2,423, 725. 37

%10 51 k12 W



R 2R IR 22 SO e B S RUE SR BB B 4 2017 4R 58 2 Rl

5.11.4 HEWIRFFE KA TR B R T B 6 HA

T ARG ARE A RS A AT 5 BRI W] S i .

5.11.5 R EWR AT+ RE P ETRIEZ R SLEI D
E: ARG WIRATT A R D AR IE SZ IR L.

5.11.6 SR A G & R HAR ST R I o

IS AR S TR, AR T2 AN S S [ AT RE e R %

§ 6 JHIRAESHHRT

VAR

75 SIS <5 B A

175, 944, 955. 59

e 5 ST ] i < 5 HR A 0

50, 832, 302. 92

9 - 1 7 ST 1) 5k < DB ] 73 5

13, 562, 079. 33

H I S A B B (> Bl
B

T ST AR B <y B 0

213,215, 179. 18

§7 ZEBEANBHBRERERREZESEN

71 & EEARFEAESHIRINHIL

T AR N AL & BB IZ A e R A e

7.2 ZEBENZHBEREBRRALE ST H AL

TE: AR A A G TN B B . TR (A B S SR A AR BRI L

T )

=




R 2R IR 22 SO e B S RUE SR BB B 4 2017 4R 58 2 Rl

§ 8 MR EE FRPFMMERFR

8.1 MEMNE—RRFRFAFESHB LSS DB 20%H1F5
T AIEGAMR IR R B E R S B LA 2 sk d 20% 00550

§9 EEXMHHER

9.1 FEXMHER

UEFF I B I e i e AP B35 15 T i

9.2 TFJiHh 2
HEEFN, REHE A b

9.3 & AR
P T AL H AR A TR E B, FI G AT FR A3 A TT LUB ik 4 45 10 A\ o] 3
.

%12 5l k12 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
	5.3 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


