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Az AR
A3
W H 20174E1 H 1 HZE 20174£ 12 A 31 H
L FES RABEFIE BB &N A
— . AW E B AL (B
190,605,938.91 64,460,763.13 255,066,702.04
EED
L RMGEES A
3k e i E AR B H O - 11,471,057.85 11,471,057.85
AR
= KRR M ERZ S
77 A I B 4 1 E AR B A
-129,429,243.11 -44,306,246.65 -173,735,489.76
A D DL 5 3
%)
Forr: 14 HIEK 27,972,288.59 12,107,230.64 40,079,519.23
2.5 4B B[] 5 -157,401,531.70 -56,413,477.29 -213,815,008.99
1L N T B S e
A NG FL R F= AR )
SIS R _ _ _
Lhe 54551
Fi BARATE B (5
61,176,695.80 31,625,574.33 92,802,270.13
G EHED
A BT AT
WH 2016 4F 1 A 1 H% 2016 £ 12 A 31 H
ST RAFEEF)HE FrAER G E
—. WAWIATE B AL (5
321,884,871.07 111,761,992.99 433,646,864.06
G EHED
L AMGEES A
3 i E AR B H OF - -3,626,271.52 -3,626,271.52
HARED
= KRS AL S -131,278,932.16 -43,674,958.34 -174,953,890.50
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77 A B i E AR B A
gt fEL IR /D B 5 31
2D

Hor: 134 IR 58,011,407.92 19,497,739.64 77,509,147.56

2. 5L [ -189,290,340.08 -63,172,697.98 -252,463,038.06
DU A o 4 AR
A N5 FL R = A ) 5
G EA) Gk
LA 54151
F WIRFTE BB R
S

190,605,938.91 64,460,763.13 255,066,702.04

TR PR I 55 4R R L RS 7 o
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SEMAATN: MY, EESTTEATIA: EN, ST aTTA: ks
7.4 REME
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(“FEE ARG, T 2013 4 12 H 11 HEEROL ARG R SE NN RILGE AR A A,
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ARIEGSEENIN 2013 45 11 A 11 HE 2013 4F 12 A 6 H, A& NRARIFMALSE, 740
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TEAFEG A N EERIK . RIS E R GLEE K TS5 BT (R kB8 & 1) 30 58

WAE P NRIEAIENES R TR 70D (A TP SIS BT R B (EE B IpE) M5
S RAE, AIESHBRICENEA RIFRSMER SR TR, S3FEARZERAT RS (8
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7.4.2 STHREKI %I

S 1RV 55 R 3 A R O RS AUAT 1 il 2 v U CRLTR SRR “Aialk 2 hoE D) Ao [ 2>
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AR TR 0 2 B vl b5 B — A R 5 A —
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7.45.3 ZEEIER TR
AFE AR AE BAE R RS B IR,

7.4.6 BT

MRS KB 55 5 R i [2004]78 5 (0% TIEZF L 0t FE S BiUS Bk iid &) W8 [2008]1
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ACIERAT B A BR 2 7] BEE&EE N AN
I RAEZF I A R ) SEIANREATF . ARBH
DRYINTH A7 2 VL 4 g i 2 A BR A ) s UNI&N
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Hig JC R A BEAT IR A 7 EEEHANER T A

T AT AR AN AE 42 1) R ZR B HA BRI S5 9% R K SR % R AR ARAL I 1 Dt

7.4.8 AHRE R K A BERT HLIAA] IR SRR T 22 B
7.4.8.1 B KRBT 5 B ITHAT I 5
74811 BEXS
AR HE G AR B P K L AR AT B IR) A TG I8 I SR BT A8 S BT AT ISR AL 5

7.4.8.1.2 BUER 5
AT AR S PN S b R R AT BT IA] A TS ORI 52 S BT HEAT I BLIE RS 5

7.4.8.1.3 PIAFRECT I &
AT G ARAE B A Fe b4 B AT B 18] P TR AN SR BRT B 4, ASHR A B K 1 AF R AT EL )
K TE AT R TR 4 A0

7.4.8.2 FBETTHREN
74821 Z&EHBR
Bfr: AR
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i H 20174E1J1H %20174E12 | 20164FE1 A 1 H % 2016412
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SRV G S AVSZ R IEEREE 914,689.19 5,585,356.65
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H D963 H N5 i 2 i R 2
E VAT H S5 e
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BN HIEPERE . AMAREE, SO HIREE

74822 RELER

Hhr: AR
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IR A (R 4 R SAS AR 2 152,448.23 930,892.81
VE A S (TR % Al — H 6 & 74 N 0,191 4F 2 3R 1142(2016 4F 12 A 9 HA: 0.25%).
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H=E>0.1%-=44E K5
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BB RGHIE, EHRETH AR, %A, mESEH AR ESTE NRI%
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SEFRHE . AREEE, SO HBIIRE .

7.4.8.3 5RBAT BT AT IA] RML T 3 B B3R (5 B W) A2 5
ARFE G AR N A b AR AT LA E] Y TS 5 By AT ARAT 8] R T 37 55 (S RIED 22 55

7.4.8.4 ZFREBEHFBREAREESHIFN
7.48.4.1 HEHARESEEANZHES RERELAEESHNBENR
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Bfr: NRMG
AHA AT EE A
RKIK T 4R 20174F1H1H £ 20174127 31H 201641 H 1H 2016412 A 31H

HIAR R ELIEIISULON JAR AR ELIRIISTION

N ‘% 47 I\ VAN
BT AIRA 407,078.73 88,753.48 2,789,870.40 89,586.07

aw

T ARSI AT R B S8 NSEHAT IR A BR AR R, FZARAT AL A R 2 5
ISP

7.4.8.6 AEESHERHYNS 5RO AHIESRHER
SN AR

A
200171 H1HZE20174 12 A 31 H

T o

KW AR | WA | wsss | Rerd | ME Chl
e
/)
A
BATIRAT, T
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BEIRAT
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o
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g
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ST I
BEA

7.4.9 HEK (20174 12 A 31 B) A& E&FANREZRILS
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7.4.9.2 BIRFFA KEHMERETEZREE
SRR NIRRT

s

W | e | e | e Wk sm | R | s | mk | Wk |

o | s | B | e | e | | m on m| mkes | e |
m

00216 /%;}él% 2017{;12 igi 13.76, - - 691,194.0010,688,319.08 9,510,829.44\

7.4.9.3 BRI IE R 5 A IR I 5E35
7.4.9.3.1 HATHE TS HZFIEEE

BEAMRE IR 2017 4 12 H 31 H 1k, AEGTNFRATIA 776157 1L EAZ 55 18 B 22 H (0]
JHIEZR3K, ToARIT i .

7.4.9.32 PSSR EE Y

BEAREWIR 2017 4 12 H 31 H 1k, FENFHIEFRAE 5 Fr i 23 1E B W AE 5 7 150 S H 1] IR
FF AR 200,000.00 76, T 2018 4 1 H 2 HEM . 1%I58 5 BRAFESAE I N FEA IERAE 5
FITAZ Sy W52 A A 57 o 10 2 I g e N P 5127, 4B 2358 5 TR 8 HA LBl 9 S 9 bt o i
AME T 27 G52 5 (AR

7.4.10 HEITHBM T STHREE TR Z U AN IR

1. ARHrE

(1 AR fefirE TR i TR

ANCLZ SEUME T B IR < B A G5 2 B AL S SGROTURT HoAt e 0 i, KT (LB T2
FAE-

(2) PAsedrE e r e TR

() &l TR RMETH R T

ARSI G0 L2 SEUHMEREAT IR SR H R 10 el 537 5 i 0 GORAE x T-E BA HA HRR S BReq%
ERRMANMETE A RIMETHRZE R A RMMETHEERS LT 7445,

(D FRPefh TR S E

T 2017 & 12 A 31 H, AEEFAMLARIHMETT RS TR SR T3 — 2R REN
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31 H: BTH - ERIREN 32,254,023.92 75, J&T 5 ZEHMARHTH 158,161,000.00 ¢, )& T
FERRAIEHD .

i) A S B T e J= 20 A ) =R 383

XFUEZRAC 5 pr B HUES:, A7 I K FEIUE ., A2 5 AEER. B TR AT RATSEE O
AT G o3 ) TSR 258 Sy TR R E IR . 52 5 AN R 1) K R B 301 R4 A SRAIE S5 K & So (B 1)
N ZRZEEEE =R, ER IR A RUE S A RAIMESTIN S — B R

2. B et EAh, BRGS0 7 S I A HAth R

8.1 HIAREEFALHENR

Fr5 i H & AL BT (%)

1 &R ES &y 70,363,067.04 75.14
Hpe JBE 70,363,067.04 75.14

2 FeeH Tt

3 [ 5 Wi s $ % 19,984,276.60 21.34
Hrp: fige 19,984,276.60 21.34

B SCRAIESR

4 TR

5 G RAT A SR

6 KNI G Rl 2,000,000.00 2.14
Fors ST [ (1 SN
B

. %ﬁﬁ%ﬁ%%%ﬁﬁé 554 875,66 050
Tt

8 A & 1 B8 746,180.24 0.80

9 At 93,648,399.54 100.00

8.2 HIREAT WA RKBEREAS
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S NIRRT
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A PO NI e 4
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B P4

C il i b 49,028,964.80 52.83
D A I~ I /S W& N S L 2 AN | 4

E san4

F kAT A

G ATIBIEH . A REAIREOL

H FE 15 AR,

| 5 R AR BEAR RS

J Sl 21,334,102.24 22.99
K Sl

L AL G AN 55 i 551l
M FBHEWT FORBAR 55k

N IKF . FREEAT O S B 2 AL,
0 JE RS BRI AR IR S
P HE

Q PA RS T AE
R Ak R E AR R

I
=

S Z

Sy

it 70,363,067.04 75.82

8.2.2 R EHIREAT L RENER B R B ERRA S
ARSI AR AR R AT I8 I Bl 3 B AR5

8.3 HIRIEA SAME L E SR = FE LB KN EEF IR+ B R SR A
SRERAL: NRTTT

S VR
F5 | BREARS % 2L A4 R (k) NI
Ebf51(%6)
1 002168 Y EAE 691,194 9,510,829.44 10.25
2 601398 TRi4RAT 1,451,200 8,997,440.00 9.70
3 600703 = 346,553 8,798,980.67 9.48
4 600519 wMFE 11,500 8,021,135.00 8.64
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5 000651 & I HL2% 137,000 5,986,900.00 6.45
6 000858 Fi AR W 64,900 5,184,212.00 5.59
7 601318 Hh [ P22 71,234 4,984,955.32 5.37
8 601288 LNV ERAT 1,213,200 4,646,556.00 5.01
9 600276 TE 5 125 24 63,360 4,370,572.80 471
10 600487 FiGH 107,400 4,341,108.00 4.68

8.4 HMEMAREREASHIEARZ)
8.4.1 RFFTNSHE i HIWIH & B 1#E 2% BUHT 20 4 KB A 4H
G KR

b W R 4 Bt
5 i SRS Ji SR A PR AR SEAN S P A LA
(%)
1 300296 ) P 13,029,708.87 5.11
2 601398 TRRAT 7,886,504.00 3.09
3 600487 FIELH 6,569,855.74 2.58
4 600500 4k b 6,452,426.36 2.53
5 600703 N 6,072,820.00 2.38
6 600036 AR ARAT 6,001,636.00 2.35
7 601288 LV ERAT 5,508,663.00 2.16
8 601318 Hh [ 22 5,475,374.60 2.15
9 600104 VREEH 5,378,395.29 2.11
10 000001 P RAT 4,650,785.00 1.82
11 600794 RBLRH 4,376,991.80 1.72
12 600782 EAR I A 4,238,466.00 1.66
13 600519 HINFE 3,942,719.00 1.55
14 000651 s e e 3,934,573.00 1.54
15 601668 Hh [ 3,588,548.00 1.41
16 002051 N ES] 7y 3,428,605.00 1.34
17 600028 HHEA 1L 3,355,406.00 1.32
18 600019 By 3,295,946.00 1.29
19 601012 B B A 3,127,852.00 1.23
20 000858 i W 2,916,478.00 1.14

M AT T 8.4.2. 8.4.3 S NEAREEG i EESIHIEAN . B, BOl. Bk, #
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8.4.2 RTHSEH S tHIHIR-E B FE 2% BUAT 20 44 I I 41

Eﬁ 26 T J\/\ 337 VS



] R BRAS It R e B VR A TR UE SR $ BT < 2007 SRR AR A5 4

SREAL: NRTIT

) 4 T
7 % SRR Ji% 52 44 N i TR FEEHE HE
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2 600822 IR 7,928,346.37 3.11
3 600104 iREEH] 6,796,516.08 2.66
4 600794 PR 5,589,546.18 2.19
5 600500 rhAL E By 5,393,205.64 2.11
6 600019 E=C:N)ig iy 4,909,770.00 1.92
7 000001 P ARAT 4,467,027.00 1.75
8 601668 Hp [ 4 57 4,200,530.34 1.65
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13 600028 e paria 3,190,022.00 1.25
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3 SRR 19,956,000.00 21.50
Hordr: BURYE SR 19,956,000.00 21.50

4 A5

5 Al e Tk 51 5

6 A S
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8 [ Ml A7 ER

9 oAt
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8.7 HARAZA SRHE G ZE SR 7= E LB KRR IR+ 48 B SURFIESR 3R DI
ARSI AR T WA ARIFAT B SHFIE TR

8.8 MMEIRIA FYME T HE S HE LB/ NP BT 48 37 SR BRI 4
ARIEEARERARFFA SRR
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(2) ARG I ARIATE G635 -

8.12 BFEHAMEMIE

8.12.1 MIEATTHIHER, AFEEHITHFTHAETF K AAT TR IR LI R TSR 2,
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E 5] Eb 15
4,049 15,109.09 31,155,957.73 |  50.93% 30,020,738.07 |  49.07%
9.2 BIKRESEFEHARMEN R AEESHKIHFN
TiH Fra s () 5 F 4 R A EL 5]
FEEEINFTA ML REFE AR S 26,380.77 0.0431%
9.3 HiIRELEE AR MNAN BIFE AT HRE S OHUE = X B H1E 5
iH e maR B EBEX R I
RAFEPEEAN G, FEERTEA 0
TR ot N AP 4
AR AT IS 0
80 HFRAESHHEEY
Bfr: Ay
LA H 2013 4 12 A 11 H)RE M35 350,581,236.65
ARG A HAH) 25 4 17 A0 A 190,605,938.91
AH A A HE 4 e R A A 27,972,288.59
Poh: ASHRAE HHIE 4 0 8L (R 7 157,401,531.70
AR WIFE S R4 sh 0y A0
ASF A A AR 3 4 4 A A 61,176,695.80

%530 T3k 33 7L




] R BRAS It R e B VR A TR UE SR $ BT < 2007 SRR AR A5 4

81 EXREMER

111 ESHFRFE ARSI
AR AR AT S AR AN K2

112 ZSEHEAN. ZSHEANENESTEERIIRERANERS)
AAREA, ARGEHAN, BEHE AN RELEMTTEERANFEZD.

113 B RESEHEA. EE&EW™. Z&EEWSHKIFL

R UITT IR ZARAT A A IR~ 7] S AR /ML B 8 ST - I B SR A 9 — 5, AT &
ARG =N B VOEAT ARG BN L SRR, WREATIE . ZRLWLE LS
NRERE —#H 5, FPRJEENOF, REHFAER. FEENR—F A, mEeth g\ RE
Befgie bR, AR OB, KRS B, 4ERFIRA.

b LIRSS, ARG IR HAN IR SE TN EeW™ . EEEE LSRR FI

11.4 EGBHRuE AR

AR AR T Y PN A S BB SRS AR A A TR
115 ST H I RS BT

AARE N AT SR ST F TR KB .
11.6 BEA. FEAREREAEEANRZEERLTFHER

AR E N AFESE TN B A SIS PE BN AR Z EUETRE A BAL 11
11.7 BSMAER A TS BTHE RIER
11.7.1 FEEH SR A 73 5 B e AT BB B KA &S AHE

SRR NRMt

5 AL 5 NS A7 R A 4
I3 1 44 R BT e E%%& E%fﬁ HiE
s BT 0 SERAT i EREN
A LA Bl
MVES 2 58,620,899.05 | 24.16% 42,869.54 | 24.16% | -
HEARIESF 2 184,019,420.43 |  75.84% 134,573.74 | 75.84% | -

T 1. 5 AR FARE:

(D MR REF, FERIL—F NI E ST A

(2) LOE(TAMNE, PRI A, 7ok AT BT P

F31 k33|



] R BRAS It R e B VR A TR UE SR $ BT < 2007 SRR AR A5 4

(3) HgfBtialErfmmsl. 24a, SRBEAIBHE, i 2SR A G REATIESR 28 5 M 25

(4) BARGRIFF AT HTRE ST, el AT, #Effitth i A R R4 T2, 47k,
I RA R R R, I RERYE R G BB R RER, R TR FU R s

(5) BERM N A RIS ST TR, $ it RAF IS RS TR 7 55 s

(6) AEFRALH A FE s A AN BT 75 AR5

2. o AL

(1) X585 Byl it i I TEIR 55 HEAT VP Al o ARk 8 BN SR RN AR 52 5 PR oC e ¢
PRIEXT S 5 B TG 27 T PR A 55 T AT T S S EAT PP A, 5 14 FH 52 5 A TC IS 7

(2) PPl SOBRFTE N o ARG BN SRR FEI 7R AT 22 5 S e B3, I8 N Jk
EE N

11.7.2 BEHMAIESRA TR 5 BT T IESF B M E
AL AR

e ] A WA 2Z 5 BLIEAE 5
- b2 A 7 24 1 [A] b7 2 HAARL
WA G | R | RS | RS R JMAT 4 UERAZ
A LA A LA i L A1)
MlAFES 580,249.54 1.40% 76408g8 32.10%
40,738,329.2 161,000,0
AV FE T ! ! 0 ! ! 0,
TEREIETR 5 98.60% 00.00 67.90%
§12 FmEEEPRKEMEEER
12. 1 EHNE—REERFEESOTHHAESSET 20%K1F
el WK 2
ﬂ:/ﬁ éz %\ /\*‘*ﬁ\/\ Y
et N A S MR pus
e el Fra e mantt X
# 7N ARANNS N =y AN N
[ T~ ;Wﬁjgyﬁh ;[Mn %;h hzﬁ
(Bt 1 X [ ” ” ” ”
144,640, | 11,515,1 | 125,000, | 31,155,9 | 50.93
1 | 20170101-20171231
HLH 785.58 72.15 000.00 57.73 %
PR AR U

I, AR SAFAE B BB R B BiE 2 s T 20% A 1 DL, FH vl e S B A U 32 22
Wi HIEE A MBS BONER I, ASHIECEE B ] ] §E 200 2 6 B 18 1 s ER DU
A W D0 5k < BN AT REJC I S N AR LAk < B 7 AR 5058 3 R B [ i s 3 Sl

5 32 T3t 33 T




] R BRAS It R e B VR A TR UE SR $ BT < 2007 SRR AR A5 4

B R [ Ja A5 <t DLE SN A LA H 3@ 5™ 1E AR T 5000 576, &Ik n] BEi b4 Hia oy
X SHARRE G A EE ARG GRS . ARG KR 6 10 80 AT o PP Ad R 5 2
REXS s SE sl T RS EELE], DI Ry R A A

T RESEHEERAT
—O—N\#E=H=++tH

%33 k337




	§1  重要提示
	1.1 重要提示

	§2  基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式

	§3  主要财务指标、基金净值表现及利润分配情况
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	3.3 过去三年基金的利润分配情况

	§4  管理人报告
	§5  托管人报告
	§6  审计报告
	§7  年度财务报表
	§8  投资组合报告
	8.1 期末基金资产组合情况
	8.2 期末按行业分类的股票投资组合
	8.3 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
	8.4 报告期内股票投资组合的重大变动
	8.5 期末按债券品种分类的债券投资组合
	8.6 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
	8.7 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
	8.8 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贵金属投资明细
	8.9 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
	8.10 报告期末本基金投资的股指期货交易情况说明
	8.11报告期末本基金投资的国债期货交易情况说明
	8.12 投资组合报告附注

	§9  基金份额持有人信息
	9.1 期末基金份额持有人户数及持有人结构
	9.2 期末基金管理人的从业人员持有本基金的情况
	9.3期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	§10  开放式基金份额变动
	§11  重大事件揭示
	11.1 基金份额持有人大会决议
	11.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	11.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	11.4 基金投资策略的改变
	11.5 为基金进行审计的会计师事务所情况
	11.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	11.7 基金租用证券公司交易单元的有关情况

	§12  影响投资者决策的其他重要信息
	12.1 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


