T

IR LG R ERIE SR R &

2017 =

—
=N
f—a

532

=R

20179 A 30 H

HEFHEAN: RENBEESEEFRAF
EETLEN: PREITROERAF
WEEHHB: 2017410 5 25 H




BA ML B I 5 2017 458 3 ZR PRy

§1 HERR

HSE N E S LEF LA S R R ARG, R SRR B E R,
FEXF LA R LS RN S R M AR AN I B T AT

FESHCE N BT IR IR A RIARIE A G 4 FIHUE , T 2017 4F 10 H 24 HEE T AR
I AR SHERIIAI R A G EENE, REENEMAEERICHE. 1RSI e
# L KIB.

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 s I 55 BORER A H it

AAREWIE 2017 457 H 1 H#EE 2017 4£ 9 H 30 Hik.

§ 2 B MR

BE & TRIFR R IR f i 1 22

H4 ARG 000884

oA 000884

S Y (i BLTTF iR

B&ERAMH 2014 4F 12 H 19 H

35 AR I & A0 B 226, 263, 940. 11 4
AFEG M TERITE G, 7R Rk i U R 5 R 4

B Hbs PEMIETEE T, 04 SE Ik ol 4% bl e R of (1 45 9% [
o
AFEE KM A B NAE T EAHZ A U ik
BA KGN, R AT T, B

P TR KMERZRTEES M ST, e
HEPRE. fiigr. BHmg LR AR THRK
EL I

A b fﬁf%?@%%@%@%+¢ﬁﬁﬁ%ﬁ%ﬁ%
AT A TR S48 B3 &, B T v U XU A

AR 2 SRR AE TR RS P IE 25 48 08 2 4 Pl JFL T80 XU AR T A
mm TREMES ., AMESMITMTnES.

A== N AR S EH AR A

BEEFEEN P ARAT A A PR A F]

o
N
)
=




BA ML B I 5 2017 458 3 ZR PRy

§ 3 EEMFIEIEMESIFERIN

3.1 FEUFER
Bfr: ARt
FEM 5 Fabr WER ( 2007 7TH1H — 201749 A30H )
1 AHA 2 seBl e et 18,933, 252. 72
2. A HIF 221, 369. 08
3. BT 3515 4 A B A R ) 0. 0009
4. AR IS T =1 273, 444, 157. 83
5. IR I & A HE 1. 209

e ORIt e SAIMEN . BBt HABIRN OINVE A et (B2 s> 1
BRAR SS9 LIS R A, A IR Dy A 9] s Bl ot n_E A0 28 Fe i (5 A2 s i i

@ik N SHEARA BAERA NG 5 2 G 5 W A, TN S LA SERRIR T KT 2K T
FaIscy-

3.2 & FERI

3.2.1 AR EYESHBUHEE KR RIFE RS R 2 1 R

X Mk g Ee A S v
" HEEKE | BEEKE | kgt . . .
B B @ b k255 Ll&ﬁni@i/ﬁ/ﬁ% O—B6 | @—®@
TE=1MH 0. 42% 0.51% 3. 94% 0.50% | -3.52% 0.01%

FE: MGG E=IT R 300 R Eian 2 X 85%+ hlk [ i #i Al 4 X 15%.

ﬁ;
w
b=l
H
o
b=l



BA ML B I 5 2017 458 3 ZR PRy

3.2.2 BEEHFAEMURES RIHFEHKRRD KIS FRHNLS R A AR &

A L
B A I R 0 a0k e &

H%ﬁﬁ%ﬁ%ﬁ@ﬁ%lﬂM%%mﬁﬂ@Wm¢mmii%
of bE B

78.40% -

G8.60%

58.80% -

459.00% -

359.20% -

29.40% 1

19.60% -

9.80%

0.00% 4

-9.80% 4

-159.60% -

\ !
-
2
%]
2
W
-
]
(]

2014-12-19

2015-07-07 |}

F 0L L ML T = J L
L L LT T T ] S R ———

2015-10-15 { |-~ -

2018-01-23 |- --ebemmemme i

2017-01-07 4 oo

R LR L e e——

FOTF0EAT o
FOAT-OB0 A - obemm oo L

— P T R O A A L

i | 2015.08-26 { |-

e B WUE T RO 2

)
o
]
2
&
o
o
I
He

—— ERGAE I O e P e et S S Tl i |

e RS

B WIER LA IR, ASE % T 587 i LA

295E -

4 BEEARE

4.1 B&2HE (RESZHE/NA)

AT 2014 F 12 A 19 HAER, ARSBECHNEEESARANHEZM 6 MH.

I
=

e

He 17 [F) S S I AT SR BB LR B

w4

IR %%

TEA I g 1 e 2 PR

IR E

BN

UEZR ML RR

B

il

i
pil

RO AR
Fe i K
REEE
2. K
AR 1

2017 4£ 3 H
31 H

T4

EEREAR, FH
= 2E Bl 2 Bl i A
A, H20104E 6 HE
2012 & 5 A7EJ7 1EE

I AT AE 7T R

&
ESN
b=l
H

=




BA ML B I 5 2017 458 3 ZR PRy

1 i 5 A H 20124F5 H %2013
E 75 5 9% 3 AR Sl A A
o &E AR A 74T
2 WFFC A ER S, 2013 4F

4 HIMN R AE s
&, IEMAEGR. &
LW RIR S, AT
HELFINS

e O ERAEPH . SR H IR A I 6 A A A28 BA S 48 B R A0 i (A S H RS
@QUEFE ML &SGR GIEFR ML N S BEAR A HL M%) HIAE R HE -

4.2 BEEAXR G AL ZESEEEMTERB LR

AN, HEEHN RS QEFREESIR) KEAHOQEAEM, e S ME
HEEFMNLE, REWSEEM BRI R BN 2 e 5™, A7 A% 1 XU (1 AT 52
N RSB NERRRM . AN, B FREGERE N, EREEEH P
A AR AT A

4.3 NP G E R

4.3.1 AR 5 H ERHATE R

N REPAT QEFRREEEHRFA AT HERTER) , %28 T A7 A TS,
VS B AREA E TR . BRI — R I R 5 e A R BE S, Rl
BFERRL BETE AT RS, AT ISR B SIH RST, TERT A R
AT AEGIATR R

XNTINA S, AR TS RGTRA TR, iR RIIELPITHEL ¥k
RGEHIPAT AT AT Ak, AR PERAEHIA RS R A S Z WK R H & RS .

XTI Sy, ~RISEERATIRITIAAE ) A2 G IR AL 5y AR T S8 32 5 A8 5 7y BL ]
FE, PRESHRBFHERG A TRIZ O & M TE 6 — R H Il A TFRAT SR B4
CAm] 4 SCHAT AL 5y, S BB AL 22 B A 5 B IR 8 S 3B AL A S A A,
ARG S EEA 0 BE FRD SR 0T 52 5 25 ST 23

AN, AEEEE BN AT 5 AR R R R BT, R R AT 5 7
U F 5 2

ﬁ;
a1
b=l
H
o
b=l



BA ML B I 5 2017 458 3 ZR PRy

4.3.2 RERZHIT AR E T

DA RS RAFRSCR A G 2 R H A 5, AR a] RE T BN 152 5 AR 2 Sk 1) 7]
HREZE Sy o AN, ARG REIATRIRERZ S E, MAETAREAES 55
FT T a4 1R H S 18138 5 S 5/ 14 B Jl A8 B i IE 27 24 H RS & 1 5% 1R O o

4.4 REWAZE ST R RWAZIEDHT

2017 FF =L, MG ELy, B b ARFEGURRRE H R EREAR SRS, X
BRI BRI B A UORMT ML B SR BEAT T I8CRF, 385 TSR AR . i T B m BB K B2 2547 L AE T )
BRIEECRTEOL N HIU R, Ha 3R TERI . R, XA IE K AL AT 5 I F
REEAS, PSR SRR, J7oRaE I I (] ZRE i 2 o

4.5 HEHNES LSRN
BEANRE ARAIESBBIFEN 1. 209 J6; AHE IS MBIHEIE KRN 0. 42%, W4T
LI FEHEUR 25 A 3. 94%.

4.6 REMARESTHFHABBE ST HERE R
AN S A AR S e AP AEE SR A A A 2 e B AR AN — 3 NBE e B 1
ER T T H TSR

§5 BHEASRE

51 MEHREEH=HEHMR

FFa i H & o) b B S BRI R (%)

1| BaEfHE 248, 365, 341. 46 88. 12
Horpe ISR 248, 365, 341. 46 88. 12

2 | EEH®E - _
] 72 UL 2 $5E - -
Hep: iz - -
BEE S HFUESR - -

4 | REREE - -
ST A S - -

6 | EANRESHTT™ 10, 900, 000. 00 3.87
Fopre SEWr = =00 F) SRR B - -

%6 Il

o
N
)
=




BA ML B I 5 2017 458 3 ZR PRy

SR

BATH G H & & 51 18, 241, 728. 41 6. 47

HAh B = 4, 356, 777. 59 1.55

&1t 281, 863, 847. 46 100. 00
5.2 S EHRBAT LR B ERTAEHS
5.2.1 |EHARBATVHRABENBRERFAHES

LB !
foi e ARMHE G SR ZZ@‘EWJ
A sz 1;4(\ tl:&\ @i“i - -
B | KRBk 39, 793. 60 0.01
C | il 154, 445, 449. 19 56. 48
A ﬁ(\‘ A ‘“\:/: i ;t“

D jijj 0s BB R 1, 429, 363. 44 0. 52
E | #5l 42, 286. 86 0.02
F | R EE 36, 671, 293. 49 13.41
G | iEEH . OEAEREOL 25, 571. 91 0.01
Ho | gL - -
I =B RS BRI RS 3, 765, 689. 03 1.38
J | &Rl 40, 596, 344. 03 14. 85
K | Fthrek - -
L | FLEEAIRE S5 MR 45k - -
M| BRI AR R S5 _ _
N | KR PREERT S Lt i B - -
0 | ERARS . BHEFHAD RS - -
P | #HA\ - -
Q | PAEMMSTAE 11, 305, 549. 41 4.13
R | Xth. RE R R 44, 000. 50 0. 02
S | 45 - -

&1t 248, 365, 341. 46 90. 83
5.3 MEWREA RMEEZE S T = 3E LA KN B BT 42 B = 5 2 i 4i

LT
pe | mEmm | omEsn | sm g | aanw oo | e
Eef (%)

1 601607 LiEEZS 879, 700 20, 884, 078. 00 7.64
2 600535 K+ 530, 200 18, 636, 530. 00 6. 82
3 600566 e 4 435, 100 16, 037, 786. 00 5.87

F7T W12 W




BA ML B I 5 2017 458 3 ZR PRy

4 000418 INRHGA 333, 781 15, 180, 359. 88 5.55
5 000963 YN ] 292, 072 14, 331, 973. 04 5.24
6 002007 24 508, 936 13, 848, 148. 56 5. 06
7 002223 KR TT 664, 455 13, 634, 616. 60 4. 99
8 600867 BUARE 630, 620 12, 170, 966. 00 4. 45
9 601988 Hh [E AR AT 2,946, 100 12, 137, 932. 00 4. 44
10 603899 RECHE 581, 900 12, 115, 158. 00 4.43

5.4 MEWREFFBM I RABFRTAE
AEEE ARG WIRARFFA G

5.5 & HREA R E G E ST 138 I /NP BRI BEs B B4
AIE G RARFFA 557

5.6 R EFARIZ A RMHE b 2 S 5B LLI R/ HEFF BRI+ 48 B SCRFESR R
i
AT AR IR AR FFAT B SCHFIE TR

5.7 | E BRI A RMME GRS T #E AR/ M HEFRIET L4 5t & R 35 94
AREAMEIRARFFA SR

5.8 R & BRI A R E G E ST 13E I /N R P BRI LA BUES B B 40
AT G A IR R FFAT B

5.9 M EHIRFE ST R KBTI 5 18 0L A

5.9.1 R HIRAF S BF 1A B 5 S A7 21 B 4
A B AR T IR AR B A BRI 52

5.9.2 AR ST R BB RO EBUR
AHE MR TESE G 2 S ORI 5 IOV 00 LI (35 RS, AR E A
AR5

ﬁ;
[ee)
b=l
H
o
b=l




BA ML B I 5 2017 458 3 ZR PRy

5.10 R EHRAE SR E W ERH X 2B

5.10.1 A E R R R BUE
AFEL MARTEIE S A IR TR A A [ 5 A R B DR o ms . ELBIPR . (5 BPEFESE, ARESEAS
S5EGHERL S .

5.10.2 & HIRAZL S K E GUR S o5 a0 i 4
A HE S AR WA R R B 55

5.10.3 A E GRS B VR
AT AR IR AR R E 02

5.11 HEHAGHRE ME

5111 AEESREHRE B IEFKRT EEERYERE HIERERIILRAE, K
EREH HT—FAR B ATTET . LTNRFEE

5.11.2 AZ&RENH HRREBFBHES & RME N SEREE

5.11.3 HARBE =R

e 4R & )
1| fFHARIUES: 160, 138. 39
2 | MYGEFHIEF K 4,142, 555. 57
3| MYBEF -
4| RIYSCRE -5, 607. 65
5 | BISCHIE R 59, 691. 28
6 | HABRISGK -
T FERETRH -
8 | HAth -
9 | At 4,356, 777. 59

ﬁ;
(o]
b=l
H
o
b=l



BA ML B I 5 2017 458 3 ZR PRy

5.11.4 HEWIREFE B TR BOH R T B G2 R A

ARHe AR AR RS A T O R T 4 5157

5.11.5 R & WK BT +42 BER PR RUIE 2 PR 1B SR UL B
ASFe AR AR AT+ 4 B SR A AR RE SZ BRSO o

5.11.6 BHEAGHE MHERF AR
H T DU R, 209002 5 A T2 ) ] BEAEAE R 2%

§ 6 JFIHAEEHHE

Az A
i35 HH BT A B 254, 416, 102. 28
i A5 H B ) 4 R ) 3 0 8, 391, 438. 55
U - R F A ) i <5 S T8 [m] 473 21 36, 543, 600. 72
A5 IR L SR R B 8 (D 8ieb L7 -7 B
W)
i 5 AR B A0 AL 226, 263, 940. 11

§7 E&BEANCHERRERRAFESEN
71 REEEARGEARERESHFRNFL
AR A T G B A 1 B L

7.2 ZE&EENCHERTREREAR S5 A
AR A ok e T NGE A B S R ARG R IL.

b
o
=
o
~
p=|




BA ML B I 5 2017 458 3 ZR PRy

§ 8 MR RE FRHFMMERFR

8.1 REMNE—RRFFAES B ELHIXBIEGET 20%K1F 5
AR F G A W Y A AE REAT 55 4 0 40 LU 1T858 R I 20% 01 B — B 2 (K 1 0

8.2 HMBRF VKM EERFR

AIREWIN, ARESHEARA T LR IR A

I, 20174F 7 A 1A KRTHAT GEFMITIR GG S IEE NG (ARE R R - 28
5 BRPURE S EINE) MAE

2 20174 T 3 H RAMRIEGEHA R A R NG 2017 4F 6 H 30 HAEE 5 HE
N

3v 201747 H 18 H ARG BT A R DT R/ I U G 3 i 32 5L 4
SRR EIEINI A

4. 2017 7 H 20 H RAMRM LR FEIESF R L4 2017 458 FRREER

5. 201747 27 H StMI AR BEUE AR EA BR A VA B R N R A 2

6. 2017 4 7 J3 28 [ KT R HB 43 FF ORIk S o HE 3 M & 537 AT PR m) AR
HURE 88 2 i 3 A D AN 0l 55« RIS S 2 S0 A B g sh iy A

7. 20174FE8 H 3 H ARG EE RS 5 S S U] 5 M2 (2017 258
15)

8. 2017 48 H 19 H RAMNHIE S B HAT PR A 5] K THE N0 P BEEAE MU e = Y &
TF i85 4 e 8 AR BRIl 5%« TR 2 n S e AR VS B (M A

9. 201748 A 22 H RANMMRIESEHARAF K TRAEEANALHLH AL

10. 2017 4 8 H 22 H RAMRESERGIR AR KT @R E BN AL E AL

11, 2017 4 8 H 22 H RAMMEGE B AR A 7 R T aE A AR TR A S

12. 2017 4 8 H 22 H RAMRESERGIR AR KT @R E BN AL E AL

13, 2017 4 8 J3 28 H RAMNERMIE B ANIE S B 3 4 2017 440 AR

14, 2017 49 H 25 H X FHER# o FFBERIE S IR WM & H 48 (%) FIRA
) I8 i 4 7 U S R AN e il 55 1 A

15, 2017 49 3 26 H ST HE R A G100 g Bee 0t 7= 3 IR A W 9 AR HLI IR il

4 8 AR B ALY 55 . RIS S0 3 R AR BVE s A 15
#1171 12 T



BA ML B I 5 2017 458 3 ZR PRy

§9 #EXMHFAR

9.1 H#EXHFHE=R

1 P ERE R S 5 R A S

2 (RAMRLILEREE RS R R fH S W)
3 (RAEMMLESEERIEF R R R GRS EFD
4 (RAEMIRACIEBER BT BT A S FEE L)
5 VEERENA

6 SEEEH NGB BN A R FEAE.
T REEFEE NS TR ENL U

9.2 i =
T AR T A R/ B S NIRRT

9.3 &R
R FEMRRESEHN . EESFUE AR ekt 45 PR\ Wl 40 2 A [ £ & 0. 7E AT L
ABRJG, PEGE IS B [a] Py BUAS 48 B SO & - B R B .

RAEMRESEHFIRAA
2017410 A 25 H

#
o
b=l
H
o
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


