YA 5 S DRC

2017 4

—
N
l—a

532

EREHIEFREES

=R

20179 A 30 H

HEEHAN: LERTIESEEEARAR
HELEN: FEAKBITROBRAF
WEXEHHEE: 2017410 H 26 H



TR IRA 2017 4F 55 3 ZEAHR

§1 EEERR

AR RS B AT PR ] 1 0 RO AR TR B AR R R
PEMRIAR B IR, FERT I AR BLSE M L HERA E A E BE AREAN  BGE A ST

FEFEE NP EDCRARAT IR A IR A AR AR G& FHUE, T 2017 4E 10 A 24 HEZ 7&K
WA I bR BRI SIS NS, PE NN EC . 3P
B KT .

AR T UE SR A A PR A WA LA L B R BT SR B E A R e e,
AR G — € B A

HE M A GO REHARRRIL, BV, BB (EE 3 Sl LA 4 ] e AR
BB A B U S S LT

AR I 55 BORER

AAREWIE 2017 47 H 1 HiEEgZE 9 H 30 Hik.

§ 2 HEF RN

FE & TR PR RITAERRS

Iy A TRIFR HRIUEARH

e AL 169102

i 3 22 5y AR 169102
AR, RESEFAERE = FREAEE, 1525

e A (S Fr Eise B, 34 A TR AR R =4 5 7 o L TR
X

HeAFAMH 201541 H 19 H

A5 JHAR B S B A 530, 480, 573. 38 fi

v b AFEG VB RAXEE A B AR, AR E

WU IRIRTHR T, IBSR B E A K i

A AP E 2GS KRR T ST, T
BLTEREEH KA, FPECHE o s, A
BECYANCE- NI ie/ E78: el N S v N SN A Saw ol
BB SRS WA BRI L2, $200 B m AT AL
M BRI AR RO,
Fe T rh BRI BOR, R4 1 AR B AT 32 T
BRI B KA (g {E

AREELAE S A I SR LB S Sy = A AR T
W R (BUE ) ARy BTl
(LOF) Ja kS L BRAE . JPIR 300 FEH0iat &
7 0%+ [ 157 5 ek g Hlie 25 3R %30%

Mk & Lk i

%2 00 k11 it



TR IRA 2017 4F 55 3 ZEAHR

AFgR—HRARESE, BTR&EHXK. B
A6 WA 2 AR A TRIAN A FE S5 45 08 3 4 b, LT XU S50 2
THHEHNEES5RMTGES, KTRENES.
FEFH N RIS R E A TR A F
EFE AN o R AT B 5 BR 2 ]
§ 3 FEMFHBIEMESFERI
3.1 EEM &R
. NRMo
TS FR bR B (200174 7TH1IH — 2017469 A 30 H )

1 A e s ke

73,479, 936. 50

2. A HFIE

94, 818, 537. 12

3. AT 23k 4y WA TR 1)

0.1787
4. AR FE G 5= 1E 843, 709, 364. 86
5. FARZE S B E 1.590

T (1D Fridk e SHabr A AR NN 5 2 e 3 I, Th AT SEFRiai K1
ZURT AT
(2) AW R Fir 2k A AR . 350as . AN ORS A et EAR SRR ) H1ER
FASR B G HOARA, AR g A 9] 2 Seal e as n_E A1 24 so i (5 22 s IS as «

3.2 ZEHRERN
3.2.1 ARG PR S MBI EE KR RS RS LB R R K
X X M &5 b B vk
" HHEMKZE | pEEKER | Sk - B .
RS ® FEED | BeEEe "MZ’W% O o=
TE=1MA 12.61% 0. 74% 0. 65% 0.01% | 11.96% 0. 73%

VE: o EEAHE2017THETH 1 H—201749 H 30 H.




TR IRA 2017 4F 55 3 ZEAHR

3.2.2 HE S A FEMURE S RTHHMER KRR KI5 RS b dela 2
2R R

122.43% -

110.19% -

97.94% -

85.70% -

73.46% -

G1.271% 1

48.97% -

36.73% -

24.49% -

12.24% 1

0.00% -

2015-01-149

2015-03-08 { [~
20150427 | |eeeil e

LN L L T S S S

2015-08-03 { [~ booe

20151228 | |-
2018-02-15 {[----4--f------1--===-=-
20160404 |-l =

D015 700 | oo

Bl n RS T Dol L N S S S R .
170123 f L B

| — ks R IR et — kS bh Rk e i g

F: (D #IEHEIN 20179 H 30 H.

(2) AEEEEEM 6 M, B 2015 4 1 19 Hig® 2015 £ 7 H

I & T500E 7 I B L35 77 & 2 e B R 2458 .

§4 HEAME

4.1 B&2E (RESZLE/N) i

2017-028-07

18 H, #Ea#gR

a4

%5

FEAFE G R G2 P

F

ERH

BEHH

EFR MLk AFE
B

YL

LN

bR ITUE SR TR
HARAFEHRLL
L A SR B

20154F 1 H
19 H

19 4

it S AEAR RS T
WEFT O B B 55 B
B a, bBilgARITIERR

B4 41w




TR IRA 2017 4F 55 3 ZEAHR

HAH, HAERITA
BEREHERAH
WEFR 7 34 (LOF)
IR A PH R G B
TR A B F %
& RIFTUBEIL=F
€ BT TR S T B R
AR RS 5
4. RuadEfk
R IE B IR A BIIE
FRHEIEE . K4
B 1% 8 BT BOR A 1Y
Kok I Fr % 3
& RELIPHEER
TG B R A BNESR
BRAE. RITORE
PSR RIS E R A
LN EE A e
ZH,

7R AT R 2 R BB A B
. LR IR
M. PUTHF; IUELE
ARITUEZR B B BR A #
HHLARM, AFR R
IFSEASEY QR NRAR < o
B BHAHFEMRRS K7
LR TCIR G ARITLH E AR
HBIRG  FRIT LR G E WY
R G « ZRIT L EIRIR A
RITLB R IERIR G &
g, ARG BR,
H ] L

RITLLP TR R
We B VR A IR SRR B
B, KA ER

it AR ISR B A
B2 ) B8 7 A8 Y 5% S P
TG B ATNES B
BEAT PR 2 =] H9F 7T v 2 E AL

A RTRRIRG I | 2016 F 1 T4 B, BUEAR 7L R
BV, K74 | A2 s
4RI R R A s e
e ey e KRG S 55
o HA G MR, T EE
° .
B, W TS AT
AR B ICH I, 75
UEZ3 B A PR BIIE 2R 0T 9T
| ‘ B SRR,
s e EXEY 104 LIRS PR A R
+ o AT GRTI R A

e,

i W T AR BRI 5T 51 s BT
RITAEMRE ISR,
HA RS MG, E

VAT
$E,

de (D EIAREAEREGE ARSI “EIRAW” BEEEFRAERH,

“CEAEHMT FERRE A

RETE FIMENS H ) Wb EaR R G2 R, Fe2 Py “ARERE I M “BEAE R 7 Bl
IO ) PR E B SE IS AE HYTAN RIS 30
(2) AEFF AL IR SCREMAT P CGUEZRAE AN B3 BEAE A BRI MED IR RILE

%5 00 k11 0T




TR IRA 2017 4F 55 3 ZEAHR

4.2 BEANIR G BN A E GIBE-MATEFH K3

A, AR E AR A RN E N, I (Rt N R
PRI RVEY) o (R ANRILMENERE) |« EEE R UL EHEREMIIE, K&
WRSAE RS B S R S BRI Y e 5, AR BT A NSRRI, i F ik &
FEA AT N, ARSRBEHETEH RIS S FRLE.
4.3 AR5 T T

4.3.1 A3 5 HIEKIHATE

ARSI G BN BL P XA I B B T e AN A, 58 I T M AR <3 AR N ] AN AR
i RGN AT ARSI AR 5 A AT o RN, AR AR R AT T GEFRK
WERGEHAF AT ZHHERFEL) M CREARTER R E A R AT AP HHIE) #

4.3.2 RERZ 5T AKE A

AN AR A AT G AR T L HIT A

WA, R R G KI5 B A TF a4 R H B 132 55 A8 A B B0 58 by ol i 1%
UETR =4 H s S% AL

4.4 WE AN SR B RIEHBAE T

A HOUAT P AT A JE TR A, DLBRCE Al o AR & AT i e Sk Ak, 0 4
AR WIAEE, EERRRAR, IR ER A, 3T K, DRI & A5 i %
AT SRR R B BTIRSS, IETEABTEIL

FIRE, Rk A, B, BRI, @SSR R AR TR, T4 I, FE
TR PRI AR B, B RRE ST AR T

BT P TS Al SRR VB FE M ANRSS 0, LR FRATIRS e [ 2R 1 5 AR S

2017 4F 4 ZRfE, IRAVARIBFRRGIEAT L. RGN, RSP E I BOR B, FEREH R 1S
UK, BIINEES R NG AE T .
4.5 REPNESH SR

BE 2017 F 9 A 30 H, RESMHHIFEA 1. 590 76, BERITHAERN 1. 973 Jt. WEHN,
RIEG M BHEI KRN 12. 61%, [FIHDLGT LA HEI AT %A 0. 65%.
4.6 MEHNESRE ABRESH - HFERE XA

WA, A AR IS AN TAE H IR S A N B AT = a0 NS 58 =1

%6 00 k11 0T



TR IRA 2017 4F 55 3 ZEAHR

T T e
§5 WEAGME
5.1 |EMRESH - HAH I
Fe i H SH o) mi A B AL (%)
1| B 723,624, 721. 91 80. 14
Hodr, 723,624, 721. 91 80. 14
2 | HEHE - -
3| [ s # T - -
Hr, fiik - -
B SRR - -
4 | e EER - -
5 | RhfTAMIEHE - -
6 | ENRESHT” 42,100, 000. 00 4. 66
Horpre W] S8 N IR B B
SR e
7T | HRATERG E &A1 136, 957, 145. 46 15. 17
8 | HAhFE = 323, 866. 00 0.04
it 903, 005, 733. 37 100. 00
T ARFES AW PR KA W B A 5 HLHE s I
5.2 REMRBIT W AR BEREZHES
5.2.1 |EPRIEATV BB REREHS
. PN . H GBI E
o ey ARMHE GE) & ijg%ﬁ 2
A ZZ\ *4(\ 4&\ @ik - -
KA 39, 793. 60 0. 00
il i b 526, 632, 070. 02 62. 42
7N G} FERIE R
D iﬁ J1s BB R 8,025, 157. 44 0.95
E | #5k _ N
Foo| LR RS 58,173, 861. 57 6. 90
G | RiHisH. GaEAHEENL 21, 507, 620. 42 2.55
H | gl - -
I = EAL . AN S BRAR AR S 24, 412, 453. 31 2.89
J | ARk 23, 000, 887. 00 2.73

N

/

=




TR IRA 2017 4F 55 3 ZEAHR

K | ik 44, 080, 102. 50 5. 22
Lo | FGERIR 55 M5l 17, 740, 000. 00 2.10
M| BEFEERE SRR RS - -
N[ KR BRI i - -
0 | ERMRS. BEAHARR S - -
P | #HE - -
Q | BAEMMTAE - -
R | b EE RGBSR 12, 776. 05 0.00
S | & - _
At 723,624, 721. 91 85. 77
5.2.2 MEFREAT W REBRER B R ERBEHE
A H G AR AR R R 180 R 8 58 2 ML 4% B s A
5.3 WEARIZA RME G EEF 55 H AR/ MR R RT 42 R 53 4
e | mEmEm | RESK | HE GO | ARHME GO ’Efﬁ;ﬁ(f o
1 000333 % ML 1,467,417 64, 845, 157. 23 7.69
2 600297 IR EE 6, 897, 684 58, 147, 476. 12 6. 89
3 002078 KBHAR, 5, 724, 200 53, 432, 000. 00 6. 33
4 002415 T R AL 1, 634, 281 52, 296, 992. 00 6. 20
5 300408 =HEEH] 1, 891, 350 46, 508, 296. 50 5.51
6 601012 B BE 1 13 1,542,173 45, 447, 838. 31 5. 39
7 000002 i FtA 1,679, 242 44, 080, 102. 50 5. 22
8 600196 HRERY 1, 261, 766 43,139, 779. 54 5.11
9 002475 RYATIY 1, 546, 431 31, 949, 264. 46 3.79
10 600486 AT 652, 362 25, 409, 499. 90 3.01

5.4 HERE G MA RN GEFR R A S
AIE AR AR AR R 7
5.5 M EHAIRIE A RMHE b2 & T 13#E Lo K/ HERF B80T T4 s 308 A 40
AIE AR AR KR 7
5.6 & HIR LA AMHE G ES T #E LA RN HEF BT +4 B SCRIESR R R

4

ARSI AR T AR RFAT B ST RS




TR IRA 2017 4F 55 3 ZEAHR

5.7 REHRLA RME HESH = HE AKX MEFRET L2 RSB RFE A
KREEGARRE AR RFEA SB)R .
5.8 &G HIRLA M E 5 F S B 15E Ho ) K/ R BT L BGIE S B 4
AREES ARG AR ARFFARGIE.
5.9 MEAR T E SR F BRI AR 5B R RN
5.9.1 REPRAESRFENIBRIBH RIF LB EHA
A HE AR MR AT AR I D 7
5.9.2 AE SR BRI R A BUK
AREEE B IARIA S LEIARE N B I, DAL I KRS . OB FR A B 2 Sk & A (8 2
HIREHEGHZ M B N FEEE B E N S E PR IR & 2080, DAASHUH R R SR 4H
A R A 2 o
5.10 REREESEFE K EHI RIS B3 H
5.10.1 <3 E R R B BUR
AEEHEEGHA T LERGE N H I, DA KR . SOE G 2 kA A E R 2
SR HA W Z SAMEAIN . BB o 38 0 E U B A 2R, DAARRUH M 2R 4
& IR A .
5.10.2 k& HRAFE SR F K B G K Rr 8 2 4
AREE AR IR AT E R D 5t .
5.10.3 A3 E U R E VPO
AR BB AR IR HEAT 5 DA% Bt
5.11 B AR E HE
5.11.1
ARIEEFAA WA 2IEHR R AT EARARAR B ISR E I R e, e s gl H ar—
FENZBIATF#ETT AT .
5.11.2
BT RI T 44 B A R RIS B0 5 1B IR P
5.11.3 HAWBE =14 B

s B e (o)

1 1 HARIE S 305, 502. 57

S YSCUE 7 Sk -

3 | MUBA -




TR IRA 2017 4F 55 3 ZEAHR

MRS, 18, 363. 43

R I -

FoAt BIYCER -

D -

FoAt -

O [0 ||| 1|

&1t 323, 866. 00

5.11.4 MEWRFFH A THEBI R AT H B 6T HA

AR AR AR AR b T He BRI T 5t
5.11.5 REWKAT+ BB T ERERZRELK A

. TOEZBRE 0 | RS |
= Eif 1! Eif k . ~ F—E’m’ S H
FF5 JB SEAREY KSR AR AME G | s e () Tt 52 PR A O 15t B

KRBT WAS It

1 002078 14 26, 190, 000. 00 3. 10
AR 1 IR

5.11.6 BRA S B AL SO R 32
AT DO TN IR A, P B8 Al s P i o A E A ) 23 TR NS &k I 8] 7T REAFAE e
=

§ 6 TR ESH RSN
s B

5 B A I 4 00 AR A5 530, 480, 573. 38

e 5 ST ] i < 5 HR A 0 -

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

R S ) 2 4 R A A S . (b L=
W)

5 BAHA AR I S ) AR A5 530, 480, 573. 38

e ARELEEFET 2015 4 1 H 19 HAMK.

10 W k1

=



TR IRA 2017 4F 55 3 ZEAHR

§7 ZEBEANCHERRERREFESHEN

71 ZEEFEAFHAE SR FIL

A, AEGEHARIEHEA R EREARE.
7.2 Z&EENBHERRERREAR ST 5 WA
A, AESEHARIEHEA R EREARE.

§8 ZFEXFER

8.1 £AXMHER

Iy rp IR I St v B ST AR T 2058 FH R E B R 5 R AIE SR 4R B ik e ) ST A
2 AKRTUEMNRERERGIIER R R SRS EF)

3+ (RIFZ A R G B B IR & RNE SR BB St E k)

4y IRJT AR I RS B A RIS BB e W 5540 3R S AR AR I s

5. A WINTES € i H B3 FR I A 5 5

6. HEEHE NS ERAIE. BT

v R EIE M & BRI HA S

-3

8.2 TFJiHh &
BB TREEE AN INAE: B hP L 318 5 2 58 31 Z.

8.3 AR
P 2 T B3R A BN (00 B T G B S D) 45 25 SO, AT A F) RS A B, A E R A

www. dfham. com.

EFRETESFRTEEARA A
2017410 A 26 H

=

#1100



	§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 备查文件目录
	8.1 备查文件目录
	8.2 存放地点
	8.3 查阅方式


