KBTELEGFEARELEERSHIEFRRES
2017 558 3 FEM T

20174E9 A 30 H

HEEEN: KBEESEHEERAT
HEFTEN: FEBITROBERAHA
WEXEH EHRY: 2017410 A 27 H



K> AT 8 2017 450 3 FEHR

§1 EERR
S 4 R E N O 2 AL A 2 AR VR R A B O R L 12 SR o K
FEXT AR ESPE L HERf AN e BEPE 2 AN 1) R A 54T
FEEE NP ERATIRM A R A AREARE S SR E, T 2017 410 A 26 HEZ 7 A4k
F IS FRbR . HERIAIR ARG ENE, RIEERZABAAEREICE. RS
By H RN -
FEEE N KR LSS A B 520 B ) A B A F 2R 58, (A RIERE & — e a R

SRRSO ARILAREIL . BB W, Beo & TR 5B R AR R AT-2H B A
e S AINEEE IR

At M 5 BURER 285 1

AIEE 2017 £ 7 4 6 H (GRS RAENH) #2529 H 30 Hik.

§2 H &7 ML

S AlK K AT
H 4 TG 004670

oG 004670

A (S S LEALICDID Gy
A FABH 20177 H 6 H
i R I S A B A0 121, 179, 544. 49 {3

FE b [ L S5 R RO L TR SR, S8R
LGRS, IR A&
BRAMER BT AR, LRSI B A E M
BB R

BB A bR

I G TR RAER G E BRI RO AL, i2H]
BHAE, MR R E %, RIERED S
Lot B LT AR BRI GE, BRI ST )
KR ERE K

() RIEHE AL E s

FERRG BT, ALK EEHEE: 2
BB MG Zeutiabs: WOMATHERR: TadERR BUREEK.
A RIELIRA DT LR TEAR SR, S RE
BET PR Bi0F. Ty DRI
L1100 Y= 7 P e s B2 o Y = e

QORI X e/

L. 7RG EEI T E

DRI T E N B SRR

#
)
|

12 W



K> AT 8 2017 450 3 FEHR

BB LR 2E A 2 e AT, AT E T
ANBEFHES S A s s - AL e S5t
M AT 0 ZETR 2 T8 N B B0R 27 1)
BRURFIHE R, A IA SR R, KA
AR A AL 2 BRI T RF S R R, 52+ /)\E
TR AWRAMTRE “RESZET” . fEME
BRI AR, it O 55 8 R AT
FH &5 &M BRI IR 55 I SEAR 2 B R 1T, TR T —Fh
BT AR,

2+ AT S

TEVPP I AT F R R 5, AREEE
TE IR 73 AT 40 0 2% 40 0 AR R B AR A . 5
ORI, FREE G AR B AU AAE O A E K, &
I 18] R 24—~ S 1) P L L A

3. ANk

AEGREEGEME S ERIT, A KRS
ENBEFA BRI BT AIBA “ 3 R R 33k
JeRe ST, EFEEA KRR I A F] . X
T AN EEA R BT AT, BARMA R FEAR
B AR VPG A S A A = AN 77 TR AT 07 12

(=) Bigr v skng

AL G AR SR E HIs e, s AR
Ao HnG . KIBMCE RIS . (5 L E SRS . AR
1B SR S At 77 e 1 S 55 22 Bl g, DASRIU Ao
I3 11 5 B AR E W2

(YD) BUIEF T SR HE

AT TR 1 Ji ) A ) T J 4 B = G {E
AT RS ], HARBOIE % 5% 1 A o «

1. BERNBRESHENME. WRBRENE . 1T
B RS . ATHRU R ATROT 20 et P s 5 1 i
TR i R EEZ, A Black -
Scholes BRSO K FL & BUIE 8 I B AU T 5
BUE A BN E

2+ ARFEBOIEA A 5 H 173 004 18] 1 ZE g R
“IHEZEA (Value Price) ” PAKBGIE A HANEXT &
MR, SGERMRESHEMESE, *
LN R B HBGIE .

(Tu) Jedia 045 B S mg

AT DA T 2H A (1) 3B 5 ORAEL AN A 200 38R
Hir, fEXBAERFTR T, AEEEEN, &2
Z 5 IR PRI TR sh Ly, =
Dy ARG RF /L, £ M) R Ay s e R, 18
R O U AR BT A B A, AT TR 4%
PG R, BRI RGN, GE
HE RS R FEAE g PRod ) b2 G0 DA

#

=

12 W




K> AT 8 2017 450 3 FEHR

Lt St A, i e B DU 1R m e AL A
IR VARINITE R S A g T

(N B SCRFIE TR 558 S

ARSI AR B SCRFIETE R 4 i I A 2
Wead 2L, DM IR FEAICIR T3 PSR
SR, AR ISR AN & R |,
LA T ORI PR B, e KRG R B Jim AR X
BB RN EEAT BB, DUIERAS I RE e e -

VPR 300 FEEUA 25 Zx50%+HIF 42 A1 Fe Bl 25 2%

N&oad e -~
A p R A A, BATRGR R B T
DRSS 2 AR5 A1 UL, HXBE AU AR (R T e 2 R . v
T MBS T T4
AN KEEEEHEARAA
HEFE N AR AT BBt A1 PR 24 W

§3 EEMFHRIPNESIFERI

3.1 EEMFIER

Bhr: NRMt
. N Ul 2017THETHG6H — 201749 H 30 H
EEI SR =it i H) FOA
1N TRk s g 709, 844. 70
2. ARIHF 4,321, 557. 01
3. AT 32) 3 4 3 BUA HAF i) 0. 0230
4. AR FE & %= e 124,918, 214. 61
5. BARIE S A E 1.031

T 1. Prid e SHR AU S M ERA NN 5 2 e A IR, TEA RS SEPs

ez A ZAR T P AT

2. FrHEEEEEE) 2017 4E 9 H 30 H.

3y AW OISR G AR BN . BEBTREE . HfbioN (NS A SR BRI ESD ER
FAR TR F G BOARE, AR A C s B s in A A se i E AR B e o
4, AREFHEEFEMH N 201747 A 6 H, EEAREIRAIE S RO K —4.

#
p=|

biss
i
[\S}
p=i




K> AT 8 2017 450 3 FEHR

3.2 EEHERI
3.2.1 ARG SO R ERE R K 5 R AL 57 R AW e 2 (1 LR

X b G b A i v
N HEEEKR | REMKR | SR JANa _ B
M B ® b eIk 25 %) Wmi?@% O-6 | @—@

HE=1MH 3. 10% 0. 35% 2.73% 0. 29% 0. 37% 0. 06%

3.2.2 BESEFAEHLRES RBIHFMEMKERRE) LIS RS R A s 2

A I B
e a0 S v R 2 5 ] G b A i B 2 3 £ B sk Ak A LB 1

311% 4

2.80% A

2.49% -

2.18% 4

1.87% 4

17-08-11 { f-- -
2017-09-24

2017-08-03 { -t

2017-07-06 4
2017-07-18 -}

2
20

K B SREP R ete — P Rl b |

SR EFAERHN 2017 £ 7 6 H, #BEARMR G IR AT S RO ARH 4.
2. HRARSEFME, HEEHAR Y AREE FAENRZ HEANDH RN REH AL
BIFF S HE B A FRA R E . MERR G YIRS IE ST R W,
3. AEGHBTHE LI ARG ILER AR I TR LTI LBy 0%-95% 5
UEHBLTE o5 FE B AL 0%—3%;  FEFTIBRIAR I DRI [ 57 5 L TN AL Z PRAER 5, D2 ]
FE— 4 BL N BURF 5 25 £ 55 EEBIANMIC T 5 <8 B3 7 1B Y 5%,

H
B
Ht
e

=
=
¥
[\
=




Koy LU T 2017 4R5F 3 R

§4 BHEARE

4.1 EGZE (REGZLE/NH) f&jh

EARESMESZIIR | %M
ok n -
s it ERAY | EEEm | WER ke
Ferkasesk,
KELSHLZME, K 1976 41 A4, &
BB SR RIE R Rt . AR
HAOHSZM, KK PN SR AN
%ézﬁﬁﬁ@m transZits B TS Vi
Fiat | EspEenes |0 | g | EEATRARAL
\ . 6 H M, B{EIEAETA
M, KRAERE R e b
VETE B A R S 4 H] PR T 22
" % 23 1 E N
VA, KL
PR AT M %w$6HMA
) k%%A“@ﬁ@A
Al

Ve 1. EEREEEZ IR H AR AR H 5 2 7] g 1€ A RSAT H AN AR H 0
2+ “UEFFAMAERR” e “AUETR AL B SGEMATIE PR GIEFRAL AL 53 B4R B B 05D [
FARILE -
4.2 BEANREHNEE GBI FE F I3

AN, ARGEHEN I QERRBTEEE) LSSt N . AL g e
R AN AT SRR B B T e, ARSI B R B (0 R U A BRI Y 2 <
PO, AERE P A A R A b, O A N ORI i, A I E R e A
NAN 2t AT A o
4.3 AR EGEHHH

o>

4.3.1 AR GHIBERPITER

WEHIN, AR FEREHAT (AR AP HAN) SHRE, EIFFR. RERNSRE, 5
PATESAEA, APXAE FIA TS, ARBASRSE, HRAE. FEg B
Ho5. BRI

WHFESCRE, AnE N Ira R A=A m W A I SR, AR s 4l e L HAE A 7 it

& A R SR .

BEHRMGRE, AFSATHRBEREZ RIS THHRRAGEME AT, BREAGan



K> AT 8 2017 450 3 FEHR

FERRBRR R A HIIRBGEE N, JS7 e R B AL BB BE LA . SR A a2 RE R
b B | i

LaHPAT, AR EATEDZ GHE, A REAEHHRERLS NS HS —PITRIEL S
Lo IR A QT AN BIHE, NS, BHEITRIEERZ SRR N TFZ5EF: U
SN Gy, PR EAT R OR ARV, PRIESS BT B AP 1

FBE FAT R IR S50 0P, AR E RS, IR, KR (ARATFA 54
HIRLE, FRE:. ShSME AR BE B, JEAT PR, A ) 2 w8 2R S AL i
A, PREE 2 F) R B 5 5 A S A £

AEIE % A ANFERRFAE AT AT EE T, tEREA AR TR, SIS,
AR 90% EEAK X 1 Hy 3 Hy 5 HEZH BT T Rk, RAEIE AT 5 KA
FRFIE AT o
4.3.2 FEX BT RNIETYH

FAREIN, KAFRENIAREAGZ 5 ATTEN ST, RKIEH RIS
RS [ BN A Ty B AR R 2 H RS B 5% 5SS

AAREWIN, RKIATE G W] GEFEA A28 5 MR R A ) - B A 217N .
4.4 WREHNESET KIEABIES T

SRR E ARG IS AT BT A I RS, AN SCEA S T s AR 4Kk B, AR, [
WA TR L T BUIIRE R, ER BRI T, = DL by ™ 25 FE 7 R W s, JF
HJE RIS S BS T a6 B3 ARSI, 73 32 2 T (4 000 50 1) oLl ot 60 ) 300 0 s 4k 8
PR Bk, AR S . R, kAR, TR T2 MR EER. A
RGOS, BRI R, DAt EEIIE N, AR & H U B
GeTE P MBI R AR BHARETFH2mEE. BRI E, Zef. 56, P PAEEUR, I
B R BOR . RN, B Dol dn /e B R BUR R I3k, A B BN AR
WHFL, AESHREESZEL, B Rl EREZRRE L.
4.5 REFINEZSK SR

BEARE WIRAIL G HUFEN 1. 031 J0; AR RS M AU EIG Ay 3. 10%, A4;
HUR R 2R 3 2. 73%.
4.6 MEWAZESITFE ANBBRESH = ENE K

AR G AR Y N OB B N BB e B TR R

HH



KA AT RE 2017 445 3 R

§5 BEAGWE

5.1 MEPREGH-HEHFN

F5 T H & o A ST E ] (%)
1| Bt 97, 326, 368. 64 77.01
Hrpe 5 97, 326, 368. 64 77.01
o | HEHE - -
3 | BEU A #E T 6, 496, 750. 00 5. 14
Hrp: iz 6, 496, 750. 00 5. 14
B S HFUE SR - -
BB - -
SRR I - -
SN IR B 4 il % - -
e S R0 ) 2 R
S ) )
BATIER ML E &A1 22, 416, 756. 85 17. 74
HoAh gt 136, 316. 58 0.11
&t 126, 376, 192. 07 100. 00

9
5.2 REMIREATIW D ROBEREA S

5.2.1 MEWRBITVIRABEARERTHE

e (&3] ARME GO o 2 4 BT v L (%)
A | AL BRS B vk 2, 449, 200. 00 1.96
B | RAN - -
c | il 47, 322, 232. 64 37.88
D | I T B KA PR R R - -
E | 25l - -
Foo| fRFEE 4, 805, 100. 00 3.85
G | Zdisf. g ATHEBOLY 1, 089, 536. 00 0. 87
H | (EmAEmok - -
I =R RS B R AR IR S 8, 722, 000. 00 6. 98
A 21, 648, 900. 00 17. 33
K | 7, 875, 000. 00 6. 30
| ASEANR SR S5 2, 759, 200. 00 2.21
M| BEERE TR RS - -
N | KFLS FRBEAA L E L - _
0 | ERRSS . BFAH AL RS _ _
P | HE _ _
Q | PAAES T - _

p=i




K> AT 8 2017 450 3 FEHR

R | XM, RERG R 655, 200. 00 0. 52
S | ZE - -
it 97, 326, 368. 64 77.91
5.2.2 MEWRETIWHRFERER R R EZRRHE
T ARESARMRE R A FFE IS ERTREE.
5.3 WEHKREA RME S EESE = EE HHIR /M EERF a2 B EZ 8 % B 41
" . HEHFET
Fe | mEpm | omEsm | 5B | AchE e | O W;Ug)%
1 000002 Ji ®BaA 300, 000 7, 875, 000. 00 6. 30
2 000725 WARTTA 1, 710, 000 7, 524, 000. 00 6. 02
3 002812 BIHT Iy 57, 700 7, 212, 500. 00 5. 77
4 300059 KIT&E 510, 000 7, 053, 300. 00 5. 65
5 000001 FARAT 630, 000 6, 999, 300. 00 5. 60
6 300097 B 200, 000 5, 890, 000. 00 4,72
7 000050 WREA 230, 000 5,177, 300. 00 4. 14
8 600297 LR 570, 000 4, 805, 100. 00 3.85
9 601628 PN 150, 000 4,161, 000. 00 3.33
10 600109 [E Sk g5 320, 000 3, 753, 600. 00 3. 00
5.4 MEWARZEGHF RS RAFEHREHE
Fe 75 s ARMME GO o7 3L & W P VA EL ] (%)
1| xR 6, 496, 750. 00 5. 20
9 | RATE - -
3 | &R - -
Hordr: BURYEE R - -
4 | SR - -
5 | kAE IR _ ,
6 | HHAEE - -
7| AR (IR - -
8 | [ANLAFH - -
9 | HAth - -
10 | &b 6, 496, 750. 00 5. 20
5.5 MEHAREA RWME R EE = HE LB/ KT L2 SR 4
s - . _ HEBRr13E
pe | mERE | gnes | BE GO | AnhE Go | %ﬂ gf)%
1 019563 17 Ef5t 09 65, 000 6, 496, 750. 00 5. 20

T AESARE RN A Lk — H 5%,

#

=
biss
=
=




K> AT 8 2017 450 3 FEHR

5.6 MEFREA AME HEESF = FE LLHIR/ N R85 7= R R
GEE

e ARG ARG WIAR R 5577 SCRHIES .

5.7 REHRLA SME HEE T = HE I/ F R L2 e B R A

e ARIEGARE PR TR

5.8 MEDIRILA SAME G EESH = FE LB/ T T2 BGER 3 B4

T AR AR S WIARRFTFHBGE.

5.9 WMEARKIE SR H RIS R 1B ML

5.9.1 REMRKESE T K BIH R T 5 A4

e ARG WAR TR TR 5 .

5.9.2 AEESR BRI R B FEBUR

AR G AT T Y A AR AR B A S B

5.10 MEMRAESTF P EFIHRZ S B RHA

5.10.1 A E B RBHBOR

AN S AN I A AR TR 5 3 1

5.10.2 REFIRAZ SR B K EFH R R R E A

e ARFEG AR WK TC B i 0 45 .

5.10.3 A E G RBHIEH

AN AN Y A AR TR 5 3 1

5.11 HBRHAAWRERE

5.11.1 AN EESIR BT TR RAT FAR T IR BRI IS R IR, TofEk & g H Al

—IENZEATHETT. AL

5.11.2 BEEHENRTT 2R, BNHEE R RUE Sk B2 e 2 WIS .

5.11.3 HAME =R

Fs K SR o)

FHRES 40, 603. 72

JSISCHE 7 SR -

IOz IBEA -

MRS 95, 311. 48

SR R 401. 38

HoAb SYGR _

R _

0 | |O |O1 | |W DD [+

At _

=
S
ﬂ
*
%)
p=i



Koy LU T 2017 4R5F 3 R

| 9 | &if | 136, 316. 58

5.11.4 $REWIREFA KL T B i AT F B3 25 I 40
TE: ARG WIRR A TR

5.11.5 REWRAT+2 B P REERIEZ RO 3
FE: ARG AR G WA AT+ 4 B R ARAT AR 52 RGO
5.11.6 FEAGREHERFAMMFHIBE 7
AP0 TN R R, 2 I AN S & A AT REAFAE R 22

§6 TR SH R

B f
BEEAFAEMHE 20177 H6 H ) EEemaias 258, 094, 130. 94
Fe A A A 25 H AT 2 4 ST A ke < 1 ) 3 00 571, 779. 34
I3 - FE A A AR 25 H A 2 4 S R ik < S B2 [ 3 B 137, 486, 365. 79
R4 Hiﬂaiﬁﬁiﬁﬁkﬁﬁﬁﬁimfﬁ(ﬁﬁmmuﬂﬁﬁw
i S AR 8 A B A 121, 179, 544. 49

§7 ZEEHANCHERRSBRARSER

7.1 ESEBRAFHEESHHXRZF L
TE: ARFE AR S WIS BN E A R AT G L

7.2 ZEBEANCHERTRERRAEZST T VIH
TE: ARG AR S WO R A B IE T A R G A S O

§8 HEXMHEZF

8.1 #&MHHEZF
1y P EE WS 2 4% 3 4 S5 A2 1 S0
2. (KEA A5 1 R B IR S RE SRR SRS AR |
3. (KENZELTFFHRIEN EIREAEHRRE LSBT

4, (KBS ZELF XU RIEERAAE AR R ESHEERHP)
VEEE R,
6 FESE TS TASHLLE . B

1

o111 312 T




K> AT 8 2017 450 3 FEHR

T HEEFEE NS B B LU

8.2 TR
F B AE T RS N I bk AN/ B8 S 56 NI .
8.3 TR

Pt 8 v BB G NI Ip A IEAN /B ST N W BRI/ B 4 4 BN ELR I il G B A
Del B S0 o AESEA ARG, Pt AT A A BN R Py B 4% 2 SO 0 B AR B BN

BEF ARG BT EEN, FE WAL E KBS EHARA A .

RS L ELAG: 400-888-2666. 010-62350088.

M3E: http://www. csfunds. com. cn.

KBRS EHARAT
2017410 H 27 H

&
)
b=
H
)
b=



