RI7 LA i 37 B 7

2017 4

—
N
l—a

5 0 Z

EAIESFRRES

=R

2017 %6 A 30 H

HEEHAN: LERTIESERSEEARAR
HELEN: HRBITRHERAF
WEXEHHBE: 20174 7H 21 H



FRITL A f5ids 2017 4E58 2 R

§1 BEERR

AR IR R A PR A B (R E s N RO S T PR AR RIC B R T
PEMRR B RIE R, X H AR Lt v AN S8 B M 2R AN ) S T AT

FEAE NHBRAT RO AR AAREAESEGRME, T 201747 7 19 HEZ 7 ARSE
IS TR B ERIA A S IREEAR, REERANBEMMAEERICHE. RS
RV U R

B )R E LAWSEE B B i) JE U BERIE A B B, (AN IRIUE S 4 — e AR

G M GOFACRILARMRER I BoEA W, BEBEEEAT B 58 SR N AF 4 ] 1A
2 EE AT IR

ARt TR 5 R R I

AREHIE 2017 4E 4 A 1 HEER 6 H 30 Hik.

§ 2 B MR

F 4 THIFR RIjaaifiifiidz

4 F A 001906

i 3 22 5y AR 001906

Y (Y ESARIDID & W3 552

e Ciley VeS| 2015 410 H 26 H

5 AR S B E 60, 143, 593. 77 {4
AFEE NS, FEEL TSR TS

% HbR REFR, WNEHHFAERTHIAI., WREW. g5
T MACE, BRKIRE R R .
AIEGNG R B BT 77, ER IR A M
LTI DL BT 3 AR SRl b, XT3 AR
K AR IR TR s R R

PR A a U f KA AT PEAL IR 255 &S0 B 77 R
S DL RS IR BT B XA AT AN [E) 4% %%
AP R BT IR, DA AR ) R R
il o

L o AFG LS L HE R R N RAERAT A A 1 —

AR R AR T L 28,
ARIEEAHERIESE, BT IER R S B RX

A 2 R AE W it A, FLTIU RS 5 RO i T B T T AR 4
KT RA AL SRR IR 4,

AL IN BRI ISR O B IR A T

EEFEN AR ARAT I A PR A A

13 I




FIT L alififRds: 2017 F55 2 ZEAEHR G

§ 3 EEUFEIrNESHERI

3.1 EEMFIER
Bfr: ARt

FE 55 Fabr WEW (20174 1H — 201746 H30H D
L A LB e -419, 414. 58
2. AR 384, 932. 31
3. IR 355 4 A B A B 0. 0063
4. BAARFE G0 1A 60, 540, 054. 07
5. FAAREE A i E 1. 007

e 1. e SHEir NI A NAEECE 5 e & T3, TH A3 A G SEhriicat KT 2
T Ir%s.

2+ AW OB EE R AR RO« BB . HAtN O et ARSI ) FHERAR
R HIARAL  AIRNE A s Bas in_EA A e AR sh I et .

3.2 EEHERN
3.2.1 A EHESHHIHEHE KR K5 RIS B R R 1 R
: b G L
N PERKR | EEKER | Sk [N B B
B B © b ) T ﬂﬁm%ﬂ@% O—-® | @—®@
TE=4H 0. 60% 0.07% 0.67% 0.01% -0.07% 0. 06%

E: TEEAHIE2017THE4H 1 H—201746 H 30 H.

#
w
b=
=
&
b=




FIT L alififRds: 2017 F55 2 ZEAEHR G

3.2.2 HE S A FEMURE S RiHHER KRR KI5 RS b B fela &
AR L

4.81%

2015-10-26

2018-11.25 {f------

2018-04-23 {f---------tommmmmmd
Felu R 1= 1 =T ic T [ N S AR S
LU E LN = e S S E S -

L1 1 15 e == S

[ o LR U B — ol i e i

e 1. #UEHBAA 2017 826 H 30 H.

2. AEEHEACHI6 A H, BIM 20154 10 A 26 Hilg% 2016 44 A 25 H,

PP E BT S R e A R E .

§4 HEAME

4.1 HE2E (RESLE/NH) i

frln R i TRT= 1 [ S A N S S
2017-08-17

S B BT 45 BRI 25 T %

w4

HRS5

ARSI LB HIR

ERH BAEH

EFR AL AR FR

WiH

RS

Iy
%
A
AL
1 2 0
1 6

20154F 10 H
26 H

10 4

Wit EAEZRIGIUESF
oA A B 2 ) [ 5 WAL
i H I T AL B
WEZ L, EH
UEZ3 B4R A7 PR 24 7] £t
FREELHE LSS

o4 00 313 W




ARy e
FIT L alififRds: 2017 F55 2 ZEAEHR G

P3N

(L5 M, BRI R
Yo PR AT IR
i U R M2, B
oy 1 B R T E S ¥ 7
Ha. K ekl A AT A
N 7 e 2
N B AT 4 07 40 Sk
T3 IR IR
e FEIRIRA . RHAE
S REBIFRORE . A
o 75 4L S RS 4
e FOTL AL S A
5 L 2 4F J7 LT 35 1 B £ 2
o TR 7 A A F e
g RIICHIG% . &
B PRI . AR5
S LRI R I7
B LRSI G AR
ot T UEARIEEL RN
S P 5 AN R
& K o RO R
oL 5 B W R G S
2wk . BAEEE ML T
o %, HhEEE.
HHEA

AN S

a3 5 5

I RAIE %3

8 %At

AR KT

it 77 B IE

77 ¥ BT Ak

AR EE

I RAIE 7

8 %At

AR it

I AR

8 %At

AN 87 S

4l it fit 77




FIT L alififRds: 2017 F55 2 ZEAEHR G

Rk
EF5 % 7%
& R
PARART] S
A 3% I s
RIRA
EF5 4% 7%
& R
W RARIRIE]
K kR A
RUE 5 #%
A
Ry AR
= Al ot
7 RUE 7
B
& KA
AR
TR E W
TR A
Rk
TE F5 % 7%
e
ZH,

e 1. RARRNEGEEREGLM R BREEEFRAERH, “BEHN” BiREA A
R E HIMENS H0; Wb R AR B et a2t JEe 2 PR “YEHRE I A “BEAE R 7 Bl
B 2x =) e B E AT H VPRI H 30

2+ UEZF A AR SCRMAT I P 2 GIEZRAL AL B SR BT MNED AIASGILE -

4.2 BEANR G HAAE B EEMTEH K3

A, EWANERR T E AR A AR E N, T (Rt N RIAE
PRI EVE) o (R ANRIEMENERE) |« EEE R UK EH REREMIE, K&
WRSAE RS B S R S B Y e 5, e BT A NSRRI, i d ik &
FEA ANFZE AT N, ARSRBEHERTEH RIS S FRLE.

4.3 AP E T




FIT L alififRds: 2017 F55 2 ZEAEHR G

4.3.1 AP 5 H ERIHATER

AN FE G BN — B PR T A PR BT S e A AL, 7 T M A0~ A S o B AR
i RGN A5 AR B IR AR5 ) AP 3T SR, AR R (AT T GIEFRR
REEGE AT AL 5 HERSER) M CEERITIER BB A R A w8 A HHI ) &

N
PN

=1

JE o

&

4.3.2 RERX ST AKE A

AN AR A AT G AR Z AT A

WA, R BRI 5 B A TF 5E4 IR H B 132 55 A A B B0 58 by Bl i 1%
UESR 2 H RS E 5% 1

4. 4 |5 WA E S B SRIEAIB/E T

CFEEFFTIHEIEMESES, 4 AVIZE 5 At FARkamE R e RE X, fiTH
BT, IR Z AN ] LR 73 70 W gty it I B T 0 2 i i et — P O R e, AN b 3 e dr
Bk Ees, T REmFLRK. BEMNFRREAT, orlER LT, RE—FERH
s 05 AR MRS, MEIERA TS, RATINR ATF izl Fecemahtt, ULEIFRAES
BkAiE 6 H NS5 EREE L1 OMO M=K, fideiias & BRI Bl o A7 fhE A LA AR E o 3,
G T 2N eN. RE =R, BATANETRPEh Gl R 2T A e i, — s
DRECE WLTR I v, g — 7 TG M AR B T IBUSRAL B PR SE EA BARARR (BT 75 DR R A T [ 9 e 2 A
VY L R ANl S Bty R T 30 Bl o JEII N T3 AP e R 508 3, 18AE LR RG e o7,
FRAEAT AR, AR S T2 sl R L 2

4.5 MEHNES KGRI
HE 201746 B 30 H, AFESMEHIFERN 1. 007 6, AR ITTHFEN 1.039 6. w5
AN, ALK 2R 0. 60%, [FEAY SRS HER 25 2 0. 67%.

4.6 REBARSTHFHABBE ST HERERY
AN REREE, RESRERCRH=F, FMEMH (AFFEIEFRREEEFEE
) B+ A E

#
-
b=
=
&
b=



HRIT LA

BidF 2017 E50 2 BEEIR

§5 BEAGWE

51 MEWREELEE-HEHEMR
P i H & o) d e BB )
1| B ?ﬁ - -
Hrpr: ] - -
2 %ﬁ&ﬁ - -
3| EE A BT 55, 910, 200. 00 92. 19
H: figr 55, 910, 200. 00 92. 19
BEE SRS - -
4 | mEREE - -
5 | GRbfiTA IR - -
6 SN IR A ik % 7 3, 000, 000. 00 4. 95
Horre SEBr R B SRR B B B
SRl
T | AT AT 4 702, 449. 10 1.16
8 | HAh Bt 1, 036, 847. 98 1.71
9 | Ait 60, 649, 497. 08 100. 00

T ARG AR WA RS Al 5

5.2 |WEMRZIT LSRR BEAS
5.2.1 |EPREITI I RB AR ERRAE

52 Gy LI BE AL -

RGNS HREFERT .

2.2 |EPRET U REBRERBRER R A S
RIEGA S HBEERTE

5.3 MEHIRIEZ A RHE &S TP 1#E IR/ MR KRT 42 BER R A4
KGNS HRERH

ﬂ»

5.4 HEHIREF T MM RN BEFRE A S

FFa e 75 i A ARME o) i RS T E R (%)
1| EFE b 20, 951, 700. 00 34. 61
2 | TR - -
e - -
Horb: BURME SR - -
4 | ki 34, 958, 500. 00 57. 74

#
(o]
b=l
pa:
p=i




FIT L alififRds: 2017 F55 2 ZEAEHR G

5 | Ak FE iR TE R - -
6 | HHASESE - -
7| AT O AZ ) - -
8 | [FhlkAFH - -
9 | HAth - -
10 | &1t 55, 910, 200. 00 92. 35
5.5 I EARIZA o e G EE T 7= e B K/ANEERF BT A2 s Bk B 4
s ” e . LT rEEE
Fe fgsAng i 4 e (56 ARME ) i%?y)
0
1 019546 | 16 [Efk 18 120, 000 11, 986, 800. 00 19. 80
2 019557 | 17 [Ef% 03 90, 000 8, 964, 900. 00 14. 81
3 122895 | 10 M 48, 000 4, 801, 440. 00 7.93
4 122864 | 11 #MHefi 47,000 4, 737, 600. 00 7.83
5 122000 | 07 K-HLfi& 47, 000 4,707, 050. 00 7.78

5.6 & HIRIE A AMHE G E ST #E WA R/MHEF BT +4 B SCRIESR R R

24|

AIE G AR IR AR FFAT B SCRFIE SR

5.7 WG BRI A RHE GRS T 13E H B /M HERF RIRT 148 5t & R BUR 9 40
AIEEAREIRAR AR

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

KIS HROERH .

5.9 RS E ST F K B IR 5 B 5L i

5.9.1 A EFEHFEREBUR
ARG HT E AT TN, AR S w0, UERREAEERN, 456G
LRI MR R A TS E AT, SR =T UCHD, 3@ 2 3L a2 Sk 2 B (R A8 45 S s ik

ITE IR ERAE,

5.9.2 MEHIRFE ST F K B FUH R Mt H 4

ARHe AR AR AT [ (5 YT DR 450

9 m 313 W




FIT L alififRds: 2017 F55 2 ZEAEHR G

5.9.3 A E FUH B8R VR
ARSI AR IR REAT [ £ ) B 450 B

5.10 BB HAESWEME

5.10.1

AFEGRA R 13 5 01 (fURS: 122259) KAT BT EIEFRMARAR (BUTER “2
A7) 2017405 H 25 Haty, BARKRIZEIE NFE (Rl 55 A B F) SR ki 5 f s
s, WCE) U B B A (ITEUR TS e 5 A0 ) (2017 55 57 5), fuExt A A

BT A B0E, 44T 245, Wluhik A3 AR 61, 655, 849. 78 Jt, FALLAA R 308, 279, 248. 90
TR BOAT B A 1 it

AH XS EIRUESR AR TR SRR P A& R 5 [F) S Rl i B2 AR SC R SE , AR g BN &%)

TRUIEZ5 2k 2L CRIF ERERBIE 7K o

AEEREA AT 2R P R IV IR AT AR IR MU E 5T L5 A, BiE
Rt gt H AT —FE N Z B ATFEDT. TS IE .

5.10.3 AT FEHI AR

e HHR e o)

1 ARIE 4 32, 468. 34

JSCIE S I 5K -

JSYA A -

MRS, 1, 004, 379. 64

JSZUAT H K -

FoAt BIYSCER -

TR -

HoAh -

O |0 || || |WwW| DD |+

f=ann 1, 036, 847. 98

10 B 13 W




FRITL A f5ids 2017 4E58 2 R

5.10.4 R EWARFFH A THEBI R T B 6T WA

ARSI AR AR R AT 5 O 1 AT e fot

5.10.5 3 &5 BIAR AT+ 42 B P A FE UE 52 RR B A0 A UL A
RGNS HREFERT .

5.10.6 HHA AW MHER AN SR 2
T P TONBORIA,  FVEAL e e 042 0 5 b D R 17

P

§ 6 JHIRAESHHRT

BT
5 B A I 4 00 AU A5 110, 648, 644. 45
A5 3709 1) 5k 4 2 FR I 443 0 -
el - 5 HA 3 ) 3 4 R R [m] 473 0 50, 505, 050. 68
e A R S S5 0 BB A (s L7 -7 B
)
e 15 B HA AR S 4 A0 B A 60, 143, 593. 77
VE: RIS AR R (REESE AT EE S,

§7 REBFHEANGHABEEREBREAESENR

71 EE&BE ARG AL S HIEFIFR

BT
e WIS A BRS040 10, 000, 450. 04

A5 JAH A SN/ R A i -
A5 JH ) ST H /2 B ] A7y i -
5 WA B HE KRR AL S 4 10, 000, 450. 04
5 WK FRA AT S AR B0 5 R 5 ey
it o)

16. 63

72 ZEEBENZHBEFRESRALE S5 P4
F5 5577 A ZHEY | ZAWE ()

21109 13 W

11

o) | EH R

o

UK

I




FIT L alififRds: 2017 F55 2 ZEAEHR G

1

NG

2015 % 10 A

20 H

10, 000, 450. 04

10, 001, 000. 00

ait

10, 000, 450. 04

10, 001, 000. 00

E AHESEH NIEHEA T & T ARSI A AEAIES 10, 000, 450. 04 43 (4[]
) BEEBALYER 450. 04 43D, TEBRAAZEUI I E, AW 1000 6. RGN, L& ALKz

MR R ERHE AR,

§ 8 MEMRKERAZSRKERSFHHIENR

Fr % KA o
/\,:, I‘__ll M2 Igl /\,:, N, /\,:, I‘__ll N /\ I‘__ll /\,_\, k@ﬁj %ﬁg(
TiH FEMALE | HERMH | REMHEE | HEEeLSM0E -
Ee (%) e (%) e
PN
;/i\ HE A 10, 000, 450. 04 16.63 | 10, 000, 450. 04 16. 63 3 4F
AN
N EL YN ~ ~ - _ _
=ELPNAl
I EIN - - - - -
N - - - - -
Hofh - - - - -
it 10, 000, 450. 04 16. 63 | 10, 000, 450. 04 16. 63 3 4E

§9 RMEHE IR MMERRFR
9.1 REMNE—RRFRFAFESHB LSS D BET 20%H1F 5

N T P A 2 AL B IR R S
>

R | s e nmts

% | pp | TH =T 1147 il | |
s | g | BEAFEL 00 |, g | mw | COOE |y
o FrERF 5] [ 1] : e

ZJL 1 {20170401-20170630 | 49, 999, 000. 00 B B 49, 999, 000. 00 | 83. 13%

7 iR AT XU

ARSI T AFAE B BT AR T B TS D0, ) BEA A ELARE (Bl R JXURS:, 19 Ik
BNHGRANVE R H S 775 J e BN BLASHIE (8] 1R A HUAT ] A 22 e B8 719+ (B 52 BUAA R i
S PR ERORI AN o AT B BN 5 JIRE B R DRl R H X i e AR TP R RO RE R, RIS
R e PN PE RS B AL, IR s Xt 2 e A AR i ARG

% 12 51 4L13 W




FRITL A f5ids 2017 4E58 2 R

§10 FENMHFER

10.1 HEXHER
L o EEIE 2 e TV 0 AR 7 2L a5t £ A R S Ik 25 4 98 2 4 1) S A
(RITa i R ERUEF R TSRS AR
(RT7eralifii foige AR R SE IR i B AR )
4. RI7Laifiifiige B R E A UE 73 5 6 W 5540 3R AR R P
5. R AN AESR E T PR S A s
6. FEGEI NS BRAAE B,
7 T ERIE 2 SR A HoAth SO A

[\)
v

w
Pl

10.2 T30 2
ST ST A S BRI 318 5 2 S 31 2.

10.3 &EFH AR
P F ] BB NRIINA I G B A ) & A SO, TR AT aE I F ] WG A B, A | R A

www. dfham. com.

LERFIEHRBEEEHARAF
201747 H 21 H

% 13 7 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

	§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 报告期末发起式基金发起资金持有份额情况
	§9 影响投资者决策的其他重要信息
	9.1 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

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


