PR M e R R EE

2017 4

.
.
f—a

542

=R G

2017 12 A 31 H

REEHEAN: BERSEEFRAF
EELEN: PERVBITROERAT
WEEHEHR: 2018461 H 22 H



WL T 2017 4R57 4 ZF TR

§1 BERR

HEEE AN E RS NEFRIEAR G IR A AR EIC . ® SRR BE Kbt
FERT LA BB S R AT S B M A AN Il JOE R BT

FEFEE N ERVRAT R A R A RARE AL S A FME, T 20184 1 H 17T HEK T A
A IS R TP R IR AL G S, (RS P N RO IR R
R B BRI .

B PR W DLWCSEAS FH L SR S SR A8 BN G2 FH 2R 8 987, (EANVRIERE & — & B

HEEN AN GIEARRILARRKEIN . BT A R, REE A BT 51T AT A5 A
AR EE SRR

AR IS GRLR G # 1T

ARG IA 20174 10 A 1 H2® 12 A 31 Hik.

§ 2 B mBoR

FEETRIFR MSAE LR T

A TR -

e 160606

= oy AR 160606

R (S L) RIFF R

e FRAERH 200544 H 12 H

A AR L 4 4 B 300 7,718, 442, 177. 51 3¢

W b FEPRUEBE 772 2 4 5 B8 77 78 - s PE R AT 3R T, et

B KRR E B e
FEIE B IO E b, 3 EER AU R U 5 415 A=
AR S A SRS, FEAOR B 5k b, 3 2RAURE)

Rv e Ko SRR BLB s, R4 & iR
Iy EAT ] R S A

W g%ﬁ%ﬁﬁﬂ%<w%%ﬁ%ﬂ$X<r%ﬂﬁﬁ
AREERTETNSES, NIEHHTREES TR

AR UL 2 R AIE B it s U ST 357 (10 IR AR T30 B UAC 25 A0 T e K 2R 3
& MEMES. BENES. diffisiis.

A== IN S A i 4 5 TR PR A )

EEFEE AN Hh ROV ERAT A A R > 7

N 5 I A IR R A TR MEHETE M A MEHETe M B

T B R A A A 160606 160609

et AR N 8 2 03 4 3 B A 333,033, 539. 71 17 7, 385, 408, 637. 80 7

G
[\
p=i
H
p=i



WL T 2017 4R57 4 ZF TR

§ 3 EEMFIIRMESIFERI

3.1 FEMFER

hr: NRMJT

EEWM SRR

WA ( 20074E 10 H1H — 2017412 A 31 H )

At M A MEHE L5 M B
1 ARSI s 3,441, 034. 73 168, 493, 458. 18
2. AR 3,441, 034. 73 168, 493, 458. 18
3. WIREET ™A 333,033, 539. 71 7, 385, 408, 637. 80

T 1o A C eI st e ik S AR - Bt ikas . AN OS2 il Aesh it ) 41
BRAR DS 2R AR A, AR A Cse Bl as In_EA & se AR sh ik st , i T o mmiia st
SR MMEREATAZE, B, ASROHERSNEINE, A SIS AN A A ) < A0 45
2+ i3k SHEAR A EAE R NN EAE 5 2 A IR (o, JF it < i 2 e e e 9
55), tE NS A SRRl e KT EAR TR AR

3.2 EeFERI

3.2.1 FIREHESH B E R R KI5 F LS B &R i H R

fetetem A
- Bl | PTG | BB | OB | -
Are %@ HEe | mkasze | asmeze |0 © | @70
EER=IN
H 0. 9885% 0.0010% 0. 0882% 0.0000% | 0.9003% | 0.0010%

Ve WS BIEE=TEIAEABUR AR (RIS R X (-FIRBEED)

Bl as 7> Fo % H G55 3 A

At M B
[l | TG | VAR | WO | -
et ® B2 | mknze | sxmeze |0 © | @@
eI
A 1. 0494% 0.0010% 0. 0882% 0.0000% | 0.9612% | 0.0010%

&
b=
H
p=i




WL T 2017 4R57 4 ZF TR

3.2.2 BEEAFAERURES R iTEYER 225 KI5 RS R A A
AR

Wt G T ARE < B T B i 32 -5 (R 0Dl S BL S0 B WE Wi 2 32 0 Dy SR E 3554 FR I

46.44% -

41.80% -

37.15% -

32.51% 1

2005-04-12 4

Tl R oy o S S S OO, SUURPE . WORRURE. VR SRR .. NS NVNUN o, SN | NN
o Mo o R S VIS CVSISIESS | ENIVSISNITRLS SIS S SRS RUTSISA (SISIRSIVS LV RN SN T
2007-03-00 | ------

2007-10-2F { f----vnenn

2008-08-15 { -+ -

SHte A e el e b s e e e b

TRl [ £ e o POt PO ) bt ., I o (e e Lo i P Pl P estiee) Pt
Tl oo | e A (SO, SOUNNGS . ' SSNEL . SURURUUNN, U . JUUUUD. UL ' SRS S
SR i el e e )

E AT T o] MRS | 1 SO SN, SIS0 JUN, LU, (| B (S, S
s R a1 a” T USROS SOOI U U SUUU: AU SUNUU . S T SUUSR SN
b o - K | KRR Ot S e RSt SR (o, ool i | el
AT Hal R e | PR el (SRS S L ST SRS LI o s, S S B
el [ L b | SRR R B A A R P o B R
2017-12-25 -

— W R IRARE e 38 T DB i s — M Al s bl R 55 T b i 5




WL T 2017 4R57 4 ZF TR

W4 57 B 2 4 BTH e a2 5 R Wk St b R i i 2 2 i) D s aE 35 ER R

50.46% -

45.41% -

40.37% -

20.18% 1

15.14% -

10.09% -

5.05% A

0.00% -

2005-04-12 4

e BB e <1 ESRNL o 0% N SIS TR, o R A n . (L SN SS R s T
2074 10-22 { |-

bl [ [ (- U 2 | SESSESRISS (EE ) SSTSIEL [SUSREIRE, SEMESENEE, (EHEIR, A T A i S
2017-12-25 -

[te}
-
=}
e
o
o
=]
o

dogainron{ e R i e e e s S

2
20
20

[ — A5 BN 2 S R R — S OFVB e 0 M 8 e e |

V1. AREIES AT 2005 4 4 A 12 HAER
2. BEECHIZEH, ARILEHH TG L Sk 2544 7 o 2 125 T e .

§4 BEAWME

4.1 E&2E (RESLBE/NA) FHir

4

N4 e
% FEARBEIEEZFMIR | 5L -

plfea

1EERH # EAEH PR
XA, EETE, 45
S, 11 4R S RES Mk
256 P — ANV R
TR A A B MR R L
2009 4F 12 H jin B eIt 45
N HAMRAR, NEFHHTAS
ijgﬁ% §é¢5ﬁ _ 1 BT, 4R 2 2
BTG, 2013 4E 2 H & 2014
3 H AT G A P A5 £l %
HEIELT, 2013 4 3 H
% 2016 4F 5 H AT ML E i
flifiir ek &L, 2013
fE 11 H % 2016 4F 5 H AT




WL T 2017 4R57 4 ZF TR

M T i e BT T 9 i 4 Ok
G4, 2011 4 4 HiEAE
IS 4615 FH 38 ) ot o i < Bk 4
23, 2014 4 5 H AL
Mk ER &L, 2015
SR 3 AT MG A XU £33 R
fRFIE &I G4, 2017 55
JER S SE LS A
L, 2017 6 HiLHk
IS 46 5 vt e B T 4 Bk
S, 2017 4 7 H AT
EMEBRERMESLESEH,
2017 4 8 H A& R
ERMEESIEESLH, DiFER
FEAT: ] s AL 2 B i A 22 3 )
A e A S ML BEAS
A EHF N AR RS S
RKAAZE .

e Lo ARH AT AR I A mAE B o2 e IE S Ah A 2 H 5 AR RO G R 2 BEAY,
R H BN &S R
2. AEZF AL SCGEMAT B 25 T Mk BB A%E BRIME AR E -
4.2 BEANRE A A2 EI2 VR 5 O3

W IN, AREEEHN RS GRS REER) SAEAM, B 2 H E
CARIEEERIMLAE, AFWETE . B o0 RN B AIS VR G 507, A8 M A% 42 1] KU (14
LAt b, RS AR NBOREA RS . ARG, REEEEI, FiaEsh SR
WA B R LPIAT GRS G RERMEL, ARGEBEA RIS & RN 2% &t
BEAT VIREE, AR RO A AN E S e R A AR AT
4.3 NP HETYY
4.3.1 AR 55 R HHAT L

WEWIN, ARESEHENRPIT A TS HIE, WRAFRSEASEN T L5 s
iSRG ELAS IR

4.3.2 RERZHIT AT

G HIA, A e R R A IR I H I e W 3 R K S S AT N AR A R K
ERGEENEHRNTARTAES SN A I 50 7 H S R5E 5 A 1) B0 58 5 il
%R 2 H RS E N 5% DL

#
=
|
P2
=




WL T 2017 4R57 4 ZF TR

4.4 WREWAZE SR B KIEHIZIES

2017 A DY P 08 MECR hVERS K, SZSRERAEINE SR R UM, RATRE 2 JT 1T 13 [ iy 45
VEMIZ /MBS T Sbp. PUZERESLTCIRBE BN AR, (HANRM A EITTIERATBAATHEL 2%, HNC &
AR SEE T S2 R

MG IE, 437558 MUF 845, DUZRRENIT 72 i 50 9400 12247, (B AE R ARAT NI
PG 1 AR R B AZARAR IS T, 12 3 o N A B i i RIS R B R R IR R T, A=A
RAUE AT BT M R GE AR, HAEDUZRE R Rr8: ETHESH, FRAEE AN J3 3 B Be itk i s
[ R B B I ARAT =S A AF R R 28— IR B b, 3% i i . 54F =B ILE, PUZREHR
4718 3 A~ H Shibor FIZ KIE T+ 55bp & 4. 91%, 6 A~ H Shibor % _EFt 50bp & 4. 88%.

ARSI A B MR DA B AR AR AR R8N T, A E AR RIS
4.5 WEMAZEESK W SRI

2017 FPUZLEATE S A RO BUFEIE KA 0. 9885%, B HBABFHEIE KRN 1. 0494%, [
WML S HERT K0 0. 0882% .
4.6 |REAZESTE ANLEE & B ™ FE E

ok

§5 BWEALRE

5.1 EPRESHE=HEHFR

75 T H EH (B) IS RS TR (%)

1 [i] 52 AL 3 $E R 5, 438, 570, 052. 36 68. 87
Hrh. i 5, 438, 570, 052. 36 68. 87
B SRR -

# 2,002, 398, 486. 85

2 SENIREE G Rl vt P 25. 36
Hodrs LW EIE R B B
ﬁ%%%ﬁﬁ

e 4

3 ‘E TAERMEH & A 421, 057, 693. 18 5.33
it
HoAth ¥5 7= 34, 626, 505. 03 0.44
&it 7, 896, 652, 737. 42 100. 00

5.2 & B E R B S

R 5iH G ) (%)

1 [0 S P 55 o g i 5 A 0 0. 57

#
<
|
P2
=



WL T 2017 4R57 4 ZF TR

Forpre SR [l g it % -
i 73 H e (o) 2 e B AHE R EE B (%)
2 | IR TR [l B AR - -

Forpe K Im g i %

e 155 004 A AT AR 5 705 (0 L9525 90 P 5 A 04 70508 L
TR
it IE B 10 B8 & R BUB I E & B 15E KT 20%H7 3 B

TE: AR 0 A AR B T T A < 5 I [ DA 1 B8 < R R R B 7 HELER) 20%

5.3 EEHHEAS TR RIR

5.3.1 HBASFHFRWIRELRER

i H RE
e IR B3 20 51 2 30 A IR 30
A BBTAH ST HIRAR IR sl | 39
WE N A S TR BIREMRE | 21

5.3.2 REMRBKBA G F TR LR 7747 L5

= W FHARYE = ISP E | SR G5 5 2 & W = 1l
e TR BIEE B (%) HIE B (%)
1 30 REAH 61.07 -
Horb FAAFEERET 397 ) i
R B R R A5
2 30 K (#)-60 K 28. 48 -
Horf FIAAFEERET 397 ) i
R B R R A
3 60 K (%) -90 X 10. 89 -
b RIS 397 ] j
KT BRI R At
4 90 K () -120 X 1. 42 -
b RIAAFEWEE 397 ) ]
R IITE BRI R At
5 120 K (%) -397 K (&) - -
b RIAAFEMIRE 397 ) ]
R IITE BRI At
it 101. 86 -
5.4 WMEPREHEFMFHIRNHEFRERAE
= {355 b | mEBA GO | EESH S (|

28 U 13 I



WL T 2017 4R57 4 ZF TR

1 H R fiiF 99, 931, 315. 60 1.29
2 | R - -
3 SRl 764, 942, 181. 85 9.91
Horp: BURM 4R 764, 942, 181. 85 9.91
4 A - -
5 Al 4 1A b % 2 - -
6 R S - -
7 &V A7 5 4,573, 696, 554. 91 59. 26
8 HoAthy - -
9 &t 5, 438, 570, 052. 36 70. 46
0 T KA SR 397 KAF - -
BRI H iS5
o BRY, WEGHFI ARG AN, IR A RGBT AR
TE R .
5.5 WL MRS A HFEESE = REHE KD+ 2 HE5R T HA
v X i o b3S R IR E
75 ARG RHEAFR | BRsE (K | MR G e
Eef (%)
17 RARAT
1 111720298 | RRAT 7,000, 000 | 697, 570, 356. 25 9. 04
CD298
17 20V 4RAT
2 111710686 FolbgRAT 4,000,000 | 394,918, 082. 23 5.12
CD686
17 FIARAT
3 111786479 TREYT 2,000,000 | 199, 628, 483. 17 2.59
CD189
17 6 KRERAT
4 111717248 HRRAT 2,000,000 | 199,559, 159. 35 2.59
CD248
17 S R ARAT
5 111709405 iARAT 2,000,000 | 199,461, 326. 79 2.58
CD405
17 6 KRERAT
6 111717251 HRRAT 2,000,000 | 199, 458, 914. 80 2.58
CD251
17 FIARAT
7 111787202 TRAUT 2,000,000 | 199,430, 623. 16 2.58
CD197
17 i AR AT
8 111721192 HIIEERAT 2,000,000 | 199, 054, 953. 08 2.58
CD192
177 MIARAT
9 111788204 MRS 2,000,000 | 199,029, 473. 34 2.58
CD084
17 1 MARAT
10 111788359 [MRAT 2,000,000 | 199, 003, 996. 87 2.58
CD085
5.6 “BCTEM" 5 MRBAE"HEWNRER = #EWE
iH it 25 1
At 3 P i 5 P AR 4 B AE 0. 25 (8) —0. 5%[E] IR B 0
e A P O B P ) B e 1 0.0118%

%9

7313 |

~ 7N




WL T 2017 4R57 4 ZF TR

i T PN e 9 B 1) e IR -0. 0533%
25 HA P BEAS A H e 25 5 1 468 518 1 1 5P 2804 0.0131%

5.7 G HRRA RME & F S 5= 15E E ) KRR R+ 48 BE P ORISR B Bt
GEE
Vs RS A A ARIEA R LI
5.8 BBEAEWMEME
5.8.1 BE& ity

(1) HEEFFARITIERUR SR, $RRAT SEBRIUN %% H R R

(2) JEEFEA (15 W P GRS LARAFIR, S bR 278 S bR F A 1010 P 6 1
PR

(3) FEEHFA RIS WIS 0 SR SR FH SEBR S 3 (L858 5 D B HIIA A,
5 1 A R A RSB A 2 8 7 LN 5

(4) FEAFEAT 1 T 2 0 DAVMSUR A B, T A R SR AE S B A7 I P L 4.
W A 1) 6 345 T B Tl 8 7P AR L W 77 O SR EAT M SR A 8. 1Dt , 5 U7 e 2, U
D UGEATAS B RS BITEIEIE L), MGG R A BLA R 7, SChRFa IR e e P Fo e
R HEAT At

(5) SEEFFA IR SCFRE RG50S R SEBR AR (BE5 R HiEd]
BEIRAR, A5 ] e A R A A S BRI S 5 FLE RN
5.8.2 HAMEMAR TN HEESFARKBR DT 397 REFRFLLET 397
REVENRIRBSR, B ARRE BN R EEEZREFHFIRFEFORREA BT L
HESF = HER 20% KB

AR A AT B R R R IR N T 397 RABRIRAFEIE TS 397 RAGVFSH A Z 6757 KR
FRAS A A AE i 24 3 G WP L) 20 % (5 0
583 FHAESRBENIT+RIEFNRTEREHRE BB RERHIILRA

%, RAEREGRHEEW—FEARIIATFET. LTTHHER

AR SRR BT AT P B HILERAT FRB B B0 ISR A, R AR o5 b A — 4
W ATFIE T KT

5.8.4 HABBE =ML

F5 AR e (o)

1| fFlRIEE -

10 7T 313

p=i|




WL T 2017 4R57 4 ZF TR

JSISCHIE 7 Sk

166, 575. 34

YA 2

33, 564, 868. 55

ISEGAEN

895, 061. 14

FoAt BYSGK

92

HAth

DN | |O1 | |W (DD

it

34, 626, 505. 03

5.8.5 A SRS MHEKFHA T HIR I

Lo ARG RH R RS L2 AR AWK,

JAPRZE A N L 8 e T L SR A I 18 3 5K

Mo Ferb AU DX ] RS I B R R I 2 DT, A2 BRAE BOE 1 X 18] A IRAE T 32 16 O B AT
% JUIBR R BN e B R SR el [ M AN 1R A e, R 2 PRSI 12 R O 1B A

IS (AN HEAT BB o

20 BTIE TR, 50 AR R BT T A o2 1 T A 1 2.
§ 6 FFAEE IR

AL

Wi H

e BT A

e BT M B

0 ST < 0 400 i B0

353, 498, 576. 54

12,134, 711, 480. 33

S5 7 T30 18] e < F DA 3 0

266, 235, 399. 48

24, 898, 861, 983. 88

5T ST 11 e < 5 B ] 47 5

286, 700, 436. 31

29, 648, 164, 826. 41

T AT 0 i 0

333, 033, 539. 71

7, 385, 408, 637. 80

§7 Z&EHEANZHERTR&ERRAEST S YA

5= 57 A 5 H Lo () L o&E (Ju) EH
2017410 A 13| 300, 000, 000. 00

1 I $El H 300, 000, 000. 00 -
2017 4F 12 H 27 | =300, 000, 000. 00

2 sz ] $El H -300, 000, 000. 00 -
2017 412 H 29 -1, 705, 014. 26

3 sz ] $El H -1, 705, 014. 26 -

P -1, 705, 014. 26 -1, 705, 014. 26

T« AN HE < BN BB A < 1 Bl AR A 5 FLAAR 7] 2% 1 O 15058 3 1 D 1) B SR A A — 2

§ 8 M EEH RRNHMERERED

8.1 EMNE—RREFHFESHILAIETBGET 20%K1F R

oo

o1 E 13|




WL T 2017 4R57 4 ZF TR

8.2 MR RERKNIMERRGER

WA= B GRYID AR R S iR IR B8 T I i 257 4 S A 15
WARFEA A ()
A F]/ TR AR
MEAetem A 2K MsHeBE M B 2K
R UESR A A IR A w5177 R T D il 1 5 R T s
g R 327, 674. 17 B
44 3% A Ly HEEW 2 SE BT
Az = AR IS 17 CKEEAR) HEEM 2 5 &S itk 9. 490, 997. 86 _
BAEEE PR KA B 3 5 M -
WA e = K e 3 5 M= R 18, 709, 990. 91
4 % ML BT A BT -
Wi % 7 = A T 7 B R 31, 513, 730. 60
v s AN oc| ®pE eI

Mt g B GRIID AR A EURIE KR 15 58 Btk 1,770, 050. 93 -
4K 15 7 1 S = B R s
B4 5% 7 RE Rk R R[] b B 7 A8 B o) 4,932, 624. 10 -
o4 % R IR BT P B K -
MR % 7 G R A 2R 7 A B ) 11, 424, 001. 30
CREAZ 5 EMG 1 SR E IR
TS 46 5% 7= DU R e e 4 15 57 BRI 1, 088, 906. 22 -
A % = 4R AT - A 5 =Bl i 55 W54 W H bRgz i 52 R 8. 809. 72 _
I Ak % R A AR AT AR P L ZE AT HrE -
TG A % 7~ T BRA T - S S B 7= S AR AT 2 5 B B R 82, 448, 712. 93

§9 #ENMHER

9.1 FEEXMHFER
(=) (BT ML SR 1 B 2 2 e A A )
(=) (WA B% T E S8 e SR R B )
(=) (Mefete mmiIZE T B 2017 458 4 RS ) (JE30.

9.2 17T Hb

RYITTAE H X AR =% 168 SIRIINE PR <05 43 EMERSE AR A

ABECH PR X B TN KA 28 S YR B A0 A< 88 FO A AV ARAT et 1

%12

p=i
F
=

N ]
bR 2 =)




WL T 2017 4R57 4 ZF TR

9.3 &EI 5

Pt A E R G F B [y S S A ], ) LA SRS AR N, Bl AR 4
AL Chttp: //www. phfund. com) 2.

B E X AWE BAE LN, FEARESEHAMEESEIARAR, AAFCIFEE
FURSS &G0, LG 4006788999,

MR & B A RA R
201841 A 22 H

13 T F13

p=i|



