R TRR A R ORISR R S & 2017 R4 R iR A 4 22

" REEFREEARAIEFRRES
2017 FFEEREWE
2017 £ 12 A 31 H

BEEEEN: TRESEERRAA
HETEEN: HERTREERAHE
wERHAY: —O—/N\E=A_1+tH



R BRIR A T R ISR B 5 3 4 2017 AR R 7 47k 2

8 EERR

1.1 EERR

REEEMANEF S, ERRIEARE PGB AAER R H. R P IERRR s E s, JF
X H A LS . HERA IR 58 B AR AN il SO VR ST AR . AE IR A= 0 B
MEFZ TR, SFHERKEK.

e TEE NHERAT RO A IR A R AR S FAE, T 2018 4 3 7 23 HE& 1 Adlk it
HI 25 Fa R ERIL. FNESICEN . Wit . REHASIREFEANS, RIEEZNEAMF
ERRICE R FVERRR B O .

R G B RUE LSS . SR ST R A B IS R 0™, (HAVPRIER: & —E & A

B ST AR ARREKDI . B0A R, BB R 5T RS AT LA 40 e 5 A<
CEEE SR LSS T8

AR AR T 0 A AR AR IR, SRS E R T RTEA A, N B B AR AR 1R .

AR EWIE 2017 4 1 4 1 H&EZE 12 7 31 Hik.

#
N
=
=
&
b=l



IR A TR S IR AU R B FE 8 2007 SR AF R4 7 4 22
® E&MEh

2.1 BLBEARENR
MG AR JRBGTHRE
g A 270050
Ve 270050
HgiafE i RARIHE. Kk
Se A RN 20132 H6H
FEERAN ITRESEHAR AR
HEFEN HERAT Bt A IR~ 7
0T IR I A AL 242,838,538.84 1/}
I < TR A7 2 A EH

2.2 Bl

AL VR NGB T A2 Y AR A TR 7T, RER 32 28 TR 5 R B ik

$eBt bR KA FE Gt BAGE AR BT A F TR, 75 TR 4% i XU ) AT
RF, J1REEE S B KR (A
AR B N KRR 7 U 70 D% 2 R R T SA IR 7C, SRS 78 530S T
s TS Mg, CLRATIE R AT S BT A w S AME BT,

BT g GREFHIEARTEE T BiR. MR RES . K ZRER R, T
ARG R FAIERGE . BRI M T LHE R~ EE tl, Jee
BUAN E B LA T VR

NEsE e i 80%>< %K 300 T £+ 20% > iE 4 i FE 4L

- AEEG R ARG, PR R T IR AL G i A S,

MR T BRI G, 8 TR R B G b A e AR et b o

2.3 HREEEAMBESIEEN

it H B AELUN FEIE N
TR IR EEATIR A R HRAT B AT BR 22 7]
RS 8 4 Bt % 5 E




R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

Ui UN IR R 020-83936666 0755-83199084
CERR T dxj@gffunds.com.cn yan_zhang@cmbchina.com
B RS HE 95105828,020-83936999 95555
fE R 020-89899158 0755-83195201
2.4 ERHFHEHFR

R e A PR AR T A 0 BN LR

W A -

http://www.gffunds.com.cn

I G A AR A B R

-

JUMTTHRRERIX ENGE R 1 S ORAEER ks 31-33

8 FEMFER. ESFERILAEIEHEL

3.1 EESTHEIRMMFEIR

SHERAL: ANRMT

3.1.1 BB IEAFEbR 2017 4 2016 ££ 2015 ¢

A 2 SE I 7 57,224,563.01 -46,615,892.55 303,755,830.79
A A 109,285,469.66 -35,219,353.83 238,284,979.80
I 1) 25 45 A A 1)) 0.5778 -0.2011 0.7698
N B Sl R RE (=R R 35.57% -10.99% 27.91%
3.1.2 BIRBEERIEIR 2017 4R 2016 £ER 2015 4ER

1P N R Ve S ol o I 1.2040 0.7011 0.9110
AR B S T 1 560,032,979.35 276,264,875.67 334,392,241.66
FOR I 5 0y BB 2.306 1.701 1.911

T (D) Prid st SHabr A ERAT AW 5 21 ST, TE B A SEbriiaiK

FEART AT

(2) AW OS5 TG A A BN BEBTIRET

HAbN CAE 2~ e EARZ W ETD) 41

BRAH SRS HLJE R, AR 9 A ] sl as n_b A 28 e (A2 i ek -
(3) JIARAT {2 WO AR P S 5277 D 03 v R 20 ORI 5 AR 2 BC A s o 70 AR A K
CHIIRRE, ARZHIWRARD .

M
N
=il
pi=
3
=il




R BRIR A T R ISR B 5 3 4 2017 AR R 7 47k 2

3.2 HEERIN
3.2.1 ESMEUHENKER K EE RISt R A2 % it

1y B E G b g bl e
1 A b4 bl s
B B KRRz HEUR 2 R OE6) @—@
() W HEG B
@) HZ@®

HE=AH 8.31% 1.53% 3.91% 0.64% 4.40% 0.89%
2R H 17.06% 1.28% 7.91% 0.56% 9.15% 0.72%
k4 35.57% 1.16% 17.35% 0.51% 18.22% 0.65%
HE=4F 54.35% 1.92% 13.36% 1.35% 40.99% 0.57%
HIEEARFAE
MR 130.60% 1.88% 40.42% 1.24% 90.18% 0.64%

V(D) MbGREEEEUE: 80%>TE 300 FEE4-20% < IE 4R 5 %L
(2) b Gt v R AR P I 4 A [ o T 8 P e B EAs) (4 B0 5 R 22 1

3.2.2 BB R THHMEM KR KI5 RHMLS R R AR 1 LR
IR IR A T RO AR R B A
DY AR T K35 M G AR S 2 22 1 [T S H0T L ]
(2013 4E2 /3 6 H% 2017 4F 12 [ 31 H)

239.32%

212.73%

186, 14%

158,55%

132,95%

106,36%

79.77%

33.18%

26,559%

0.00%

-26,99%
2013-02-06 2013-12-02 2014-09-26 2015-07-21 2016-05-14 2017-03-08 2017-12-31

|—reysmRs — ket

3.2.3 B REHEN KR KI5 RN R AR 28 R A LR

| R AR A T R I SR B A
5 73k 39 71



R BRIR A T R ISR B 5 3 4 2017 AR R 7 47k 2

SAFE IR A 5 S LR AR U 2 2 R0 L

40.00%

30.00%

20,00%

10.00%

0.00%

-10.00%

20135E 20145F 20164E 20165 20174

W mige iR ol

e BRAESCYSE (2013 95) FEbRAFs iR, RIFAREFITH.
3.3 TER=FEHEMFAEIERBR
A FE it e = AR AT R B

8 EEARSE

41 BEEBARBEEZHER
411 ESEBEARHEERZSHER

AR B N2 b R I 2 E s 3 47 [2003]91 5 3C ki, T 2003 4 8 H 5 H AL, M BEA
1.2688 ZIC N . AR HIBAR N KIES B A IR A E . B JGBE R A RAF L I A
AT ERIA IR AT BRI A R A T A MR ER G IR B RE R AR . &
A ARG, KRR R AR SR IR B AR R SRR
BN ZITE AR SR R S TR R AR B ALY
BB E BN BRI (QDID k55 ik .

AEGEHNEEF L TREMBINGEEE RS, FMESRERFERRS. WRRIER S
EATNRAS, AR R RER A, MRTEHIZR R M 29 MBI BaiHR T — . ik
W B A TR R R ECE S AR SRR R, bRk

B WFRUR RIS FEAR R . BB A VUERI . REE B, FE S5 S A
6 Jitk 39 Ui



R BRIR A T R ISR B 5 3 4 2017 AR R 7 47k 2

Bl o8 /A1 NI 11 /A i AN 5/ N B ot 5 N B S R (N 8 S A NG i o AL

FRBORES. SRS, SR TS RSB, MR RES . A RS, 558

LREEH

iy AERpEAL. BEAL, B ROL THTRAEHARAT . TREREEEAIRA T (FE
TRED, ZR TIEERBHERAT.

B 2017 £ 12 A 31 H, AEESEHNEH 161 K4,

RIS, 2w IS B 2 MR 2 ) B

paren

/¢
5]

HERHAE . HREE

412 Ee2E (BESZENH) RESZFEHBERIFHN

#

FEAIE G S g2 1 (B)

IEF Mol
w4 iR ) HARR Wi B
PR
EHREH | E(EH
B, H2Emit, Fa+h
EIEF5 BB 2 Sl MOVAIEF5 . 1
AT 378 S A% 55 B R A & AJF 5T 56
Wi, @ EREEEARITT
2§%§§§ AR, TR
PR B4 B PR A R 50 K R S RN
S e 4T 3 e B
- ﬁ@&m @Em@mom&f
e ﬁ%%%iﬁmﬁﬁ%ﬂﬁ#&
e et | 2017-030 VSIS (12016 4F 4 H
i85 b, . - 9 4 20 HEAEHD . | KRB A5 &
. &R NI R e T S
R DR i 52 I
A M 4t (g@ﬂisﬁlaﬁﬁyx
B, I RAT MV A5 TR A TR 7 18 T
AT A [ SREZM (H 2017 £ 3 H 29
P FRAEID. | REST (R
B IEHREREESIEELM (H 2017
fE 8 H 10 H(EHD. TWREFE
WEMIEFREESEREEEH
(H 2018 4£ 2 A 2 HE(EHD,
ZRGUESeE, G Emit, A
Hh ] IE 23 45 55 2 4l MO AIE 15
W AT 22 U F5 % 7 R IR 57 40
Mrim. i Ras, haiEss
AIEERHRS | 2014-12-2 HIRAR R E B EBrk %
Tl v g | FOLT0Z2 ) 0F e e, S
UE 73 A BR 2 =] #F 70 300E 77 2 dr
I, RN ATE = EEERA
AT A, JEREADE
EHARAFG S, TR

ﬁ;
-
=
=
&
b=l




R BRIR A T R ISR B 5 3 4 2017 AR R 7 47k 2

&8 A PR A WA A B R
PR, B oo B AE B FR A T
(JTRESEHFRAFTTA
D e, TTRBETIRA
Bk EAUEF R RS &4
(H 2014 £ 12 A 24 HZ% 2017
31D RIS
RUIE 7 4% ¥ 3k 42 (LOF) 3 4 48 71
(H 201546 A 13 H% 2017 4

6 H 19 HD.

T LARHRH A s H 7 A R A S BB H .

2AEFF ML) & SGEMATIE P2 CIEFRAL ML R B FLINED BIAHSSHLE o
4.2 EEAHRE PN AR SIS FEMTE KT

AN, ARESEHN ST (R NRISMERES R S5 eik) AHEREZRM. 7k
MR G IGESIEF R R R E ) MG FEERHE, REBSEN . B
DTSR NS BEAIZ IS G 507, B AP RS Bk A b, 9B A BOR KM 2. A4k i
N, REBEEEE M, THRERGRE AFZIITHN, RGeS ERIEM RS
IRLE -
4.3 EEAIHRE YN AF 5 H KT
4.3.1 A2 5l BERE R T7 i

Nw NIRRT BB AR R, NSRS S o MO T N AR P s I SE AT
W% 5 RIS I T vr A, ORUE 2758 5 S R SE B

FELT RSN IR IT T, 2w BE 2 BT A B SR R B L AUR IR T % B
BB B R L IURIE T A% BRI o A RIESL T/ BB B, Bt 45 2 AR IR B B
FTULE K, B SRR A R A AR R R . RS Sy R, SRS B A A i
L1 X N & 17 TN 2= T W 10 /A 7 LV ' i = RS /A I WL i Ll N TR
MR H R A5E 5 (GREUMEEERRAN ) X T A FER A A R RN R RS 5, AR ATEUE A T35
B, HRAE S KA T

ox T S RS KU B N AR A TFRAT ISR R AT LA 2 =) 40 SCGHEAT I e — i F I 5 5
A3 RO AR REAT B A AR %, PRAE 7 B S5 RAT 6 A2 5 B SR s RPARAT T8 5557 58 2 AR A T 320 2 A
F=IiER, B A G E 50 T LMWL 5 K A0 A etk st i 2, IF AR A G
GBS A Gy ks W I DL AT S EERE AFIER T LTI ARG ARREHEFEH. 3 HAM S5
P9 (R B S R 1) 52 53 AT B2 5 B3 S RN AZ By 2647 o0 b, R B 1 DL Bt — 2B ) T

2 8 UL 39 7T




R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

AL,

4.32 AP BHIERIPATIEDR

AAREIA, LR AT G SR PATIE I R S AEREZHE S AR EREHEH
FH. 3 HANM 5 HNIRIAZ SN Z-AT L0, RRIAA G S HA G A R 6] & O
TRAZ G BRIEAR L ZNRAEEZAET 0 WHN, RGN ZH &R L LT
FEARNTA G AR 2 L i 5 DL

4.33 REZHIT AL

AT JFI EAR AR R AL 8] (8 A B SCHR B M R LU A BEATHE 7 B B (e o AL
B4 BRSBTS AE R 32 5 H AT SRS 5o G SRR S0 AU [ 45 R R A 100 7 B2 R AT
W2 51, TR 488 m) U Pk o R BR A& A

FERAE N TSNP TE S AREWIN, RREA S SR RSB AL T 5t A
EARRAEDF B RS MR S5AA R EE AN AR B A A R A F B R3S 1N, 5
FRAZ LD 1 BRI AE By B AN R AZAIE 57 2 H RS 1) 5% IXLEAT 5 ANAEEAT 1 2 % () e o o
4.4 ARG NS BB SRR SR 3
4.4.1 REHNE S REBIED T

B[] 2017 SE AR BTATIY), WTLAE 25T 28 A IO B0R - 402 - OB B, R L
IRRE S A2 B Rk, SR Mk R, HFRARAT, REZBTRFEI . RIWBENTIL
SRRYIR. AR HHENUZE T, BB B E B T A

AR PS54, 7T LAB B BIE Sk b R I B AR, FEARTK IR HLTE 100%LL |, Fesr @I T
S TR SRS A, TR, R EAE TSk Al B A R RUBEAR 34 LA 5 e O BRSO ARAS T T 08
P, SR 7RSS fEE XU .

ER NI EE RGBS, MR =4 Ql, EARAFEIHMREFT
TR ARRMGTE AT BN Q2, RN ¥ AT UL ™ B MBOR &L 5, Tk T
ZUFATREOAIEN: ZJGTE Q3 B T BN m A BT A SURE L T B, #ENBCA U
(IR BL: Q4 FERIXHELRII R G 80 t & 2 5 SO ARHH O R SR GG 1R A7 KUK LA B F 37 G M ™
s RIK RURfR 4F R AT

2017 4, ABESMTIWRAENAEHR, FERE VMU, Kl BT EHSML,
MBS TR N B SR,

&
©
=
=
&
b=l



R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

4.4 2R E A S KNSRI

RARE I, AEESIF KRR 35.57%, ARV ST LI 25 % 17.35%.
45 EEANEMAG EHFTHRATWEHNHERE

JEHE 2018 I EMAFT LS, RINNAE T AIERIBIE”, AR Z AW, IAE
AIREVF IR HEN IR B R 5 R o [ 28 8 B 7E 4 i 23 ALAT A2 1) B4 2 A5 5 /K T (¥ K 7
FAZEIIRTHE T, S8 HBORAE (R R e P 0, DRI RE A SRR /K A= AT 4 1 B

2018 47, KL A EE AR B BT RS R
4.6 BE ARG NS ERFEH TRV

AFEA MR G2, G SOE AR IURNE I 2 AR E , 7 STl T JE 4 15 % ol
SE SRR EAR ), FRERIOE MM E 7%, SAFE B EMEE i, A5 EZ RS
WG AFSERE AR, Bk, FREHNATA KRBT, A0E
DTN Sh TR R S 61 5 AR 2 T S5 N A 28 A 2 e X R A A
FPHEATVEAN, TER A T REMAAS (E ECR AR PP 1A A0 s P s 5 R BT (i 771, BLORAEE
HFFEHEH . A4 HW M E 3 G2t BT, I RAIFEEAT o — 8. SRR RN SRR
KT AL UEFRATHUR RS ST RS AR R R 2, A5 2 3 = 3R Al A
G B ERA otk SRR 65T e IR S AL E AR P O AT A, IR & R 4
)% TR SR A LA AT - BLE A AR SN 0 B i K B L e A =6 & AT Ak 2856 . D9 PRaE
WESAMEMBENINSL, FEELIAS GG BARRRE, (B AR OB M A R A f i
W, A EZE AR MR AR & AT E KR 2R, — VI LAy e & Rh AR
B N .

AEEFHHANCS P REFRSICERHARIVEAR . PIFREERA A BF RS L, B
£ A1 20 8 SRR A5 i il (1 18 (1 B0
4.7 EENIHRE N HE S FE S AR H B

AR AL 4 A5 [ hre BE S 3 15 A C > < BE W 2 0 SR ) IR A DGR E AR G AR A5 A oA

BATFIE B, A FRUE .

F

pai

& FEARE

5.1 RPN FESITTE NENTEHEILEH
LENFEY, RSN, EefE N0 mRAT B0 A IR "] AT 58 35 2 e 0 B

HANFIZEHIAT N, TerGEsy T (PN R EIER R S Sk S HA S8 E . 44,
%510 T3k 39 7T



| R

Gk A R R S UE SR $ BT A 4 2017 AR PR 25 i 22

STEARPUSTOHEAT 1R X5

5.2 FEE AN ENARSEFIBMERANTRE FETE. PRI EEHK Y
AR AR E AR THSIE e AR REE . 50 50 W I8 8] 4%

MITHSRL SR HITSCER R E, ANEAEAR AT 30 T 2k 0y B AR 2

1) S FAE AR, A2 BT RIS/ E ™ M 2 A & R O RUE 14T

5.3 B ANAERERE T M FEBFAFNESE. HERANBERRRL
AREEFEIR A TP S5 Fabn . AHERIL

N RSN EHIE S 4 5

W o5 bkt s R B

A e B AR AL, IR FEMROE B 8 -

ARG AR S 5%
BiOA VLINAERS S H B Tl (F ) FA(18) 55 PO1533 S ARAETLIR
SEPERAS IE CEE RS 4.

7.1 BEAAER

& HIRE

fEEh K TS SS i CRE R

51‘2‘
FEp=\

§ EEMEHRE

SRR TROBra TR G R AGEAIETF R A

W aibH: 2017 4£ 12 H 31 H

AT N, TERSESE T (e

BRAGIMEFNAHEL, HE

HWEYO H, EMa T
Pk R = & e BB

Hfr: NRMG
AHAR FHEEER
B
20174212 A 31 H 2016412 A 31 H

AN
AT 37,450,708.27 34,494,761.25
iR 2,683,291.01 1,076,855.91
17 HARIE S 331,913.92 211,800.76
X 5y 1 4 Rl gt 7= 503,544,596.51 242,931,935.26
Forpre R 503,476,691.91 242,931,935.26

R

(D5 i 67,904.60

55 11 53t 39 7T



R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

B S RRIESR 0 5E

REmIE

kRt

KNI i 57

2T UE S K

YA 2

13,413.73

7,639.74

JSZ S A

2L EH K

31,978,383.35

75,423.17

T HE P B B

St

2N

B it

576,002,306.79

278,798,416.09

FABRpTE &

AHAR
2017412 A 31 H

LEER
2016 4F 12 A 31 H

b

i1

s

e I

A2 oy M g R £t

TR ft

2 b [ ) R 7 K

AT UES S HEK

12,088,805.10

575,670.91

JSZ A+ S [e 3K

1,517,438.45

783,319.81

JSLAH A FH N AR M

706,642.88

355,121.71

VAR ER =7

117,773.82

59,186.94

IS AS 1 5 1 55 2

A 22 5 B

1,216,595.90

439,795.50

A5

RS A

VAR

3 JIE T AR 5115

Hofth 5745

322,071.29

320,445.55

312 WAL 39 |




R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

il ez 15,969,327.44 2,533,540.42
BTl E A - -
SRS 242,838,538.84 162,408,061.97
AR BEA 317,194,440.51 113,856,813.70
FrEEN AT 560,032,979.35 276,264,875.67
SR EN RS 576,002,306.79 278,798,416.09

VE: R E AL H 2017 5 12 H 31 H, EE&m30dE AN K T 2.306 JT, H 4 #14 242,838,538.84
£
7.2 FER
2t Tk TTRBAFRES R ERIFS RIS
AR 20171 H 1 HAE 2017412 A 31 H

AL NRFTT
A3 A BRI R
TiH 2017 41 1 1 H&E 2017 | 2016 € 1 H 1 H & 2016 4
12 H31H 12H31H

— A 122,870,302.57 -26,849,145.63
LA 2N 308,243.16 485,049.73
Horr: FaR BN 307,818.27 485,049.73
eI ESL N 424.89 -

PP SCREIES FILE RN - -

DN ST AT N - -
SRR ISUION - -
2B (5K L3R 1)) 70,137,365.90 -38,804,539.25
Horpre REEBRGEE 66,201,603.79 -40,125,797.71
B EGE - ]

e BT U At 17,524.62 -

IR & R g ) ) - -

it kv and & - -

fir TRz - -

13 Tk 39 I



R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

JEEAIW & 3,918,237.49 1,321,258.46
3N RMEEEE (F R L5 3K
52,060,906.65 11,396,538.72
1)
A5G (R Bhe— 54151 - -
5 HAMHN (K LA 53851 363,786.86 73,805.17
W =, #H 13,584,832.91 8,370,208.20
1. BRI 5,651,642.69 4,393,296.81
2. fFBE® 941,940.53 732,216.12
3. MRS - -
4. ZH%H 6,628,723.08 2,895,731.79
5. FlEZH - )
Horre S (] D 4 8 7 S - -
6. HAhH 362,526.61 348,963.48
= FEEH CGHRBBLL-SEHF)D 109,285,469.66 -35,219,353.83
e TR 5 A - -
M. #FE QegHle-"S3H51) 109,285,469.66 -35,219,353.83
7.3 FrAENR (BE&BE) IR
it 3tk TR FRA B RERIEH IR S
AW 2017 4E 1 H 1 HE 2017 4 12 H 31 H
. ANRfig
P
WH 20174E1 H 1 HE 2017412 H 31 H
TR E AR5y EFIE A E L&t
— WIVIATE BB (R
162,408,061.97 113,856,813.70 276,264,875.67
G
—. AlgE s
fR 2k i (E AR Sh B OF 109,285,469.66 109,285,469.66
WAFIED
ENVN Bt R T 80,430,476.87 94,052,157.15 174,482,634.02

%14 TN 39 |



R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

72 AR 0 4 B AR B AL
CHH > DL 5 38
1)
Hodp: 1S BB 231,918,546.45 265,692,543.05 497,611,089.50
2. 5L 4 R[] 5 -151,488,069.58 -171,640,385.90 -323,128,455.48
1L RN T B e R B R
A NG EC R = AR )
SV IR B ' ' '
L5 4151
Fi BARATE B (5
242,838,538.84 317,194,440.51 560,032,979.35
GFED
A BT HE A ]
TiH 2016 4F 1 A 1 H% 2016 £ 12 H 31 H
SRS RABCFE A& R AT
— AT BB (B
174,979,956.90 159,412,284.76 334,392,241.66
S
= AW E A
3B E AR S OF - -35,219,353.83 -35,219,353.83
HAFED
= AHESNHLS
7 AR (1 i 4 1 AR B L
-12,571,894.93 -10,336,117.23 -22,908,012.16
A fE > DL 5 3
%)
Hp: 1S HIER 38,968,032.40 25,501,887.48 64,469,919.88
2. G Al -51,539,927.33 -35,838,004.71 -87,377,932.04
1L N T B S B
A NS EC R 7= AR
SHEED GBS ' ' '
L5 4151
T WK & B (i 162,408,061.97 113,856,813.70 276,264,875.67

%15 T3k 39 7T




R BRIR A T R ISR B 5 3 4 2017 AR R 7 47k 2

EAFED

T MR A 55 4R R B LR ER 7

ARG (F5) 71 %8 74, MEREHTIGHEALE:

HEEMAFATN: I, EESUTERTTA: ER, P ASTA: kieE
7.4 REME

7.4.1 BEFEARFHR

RGBT R R IR R A (A IR A7) G rh EIE SR B A 2 A 2 (b IR MR 27)E
W VFAI[2012]1652 530 (R TFET RITAF SRR R IR R A SR 0L (dteHE, R
B RENRESERERA KT (P NRILHEIEA R ESVE) (AT R
GIBIEEHINE) S0 IR (IO A R A R R U B S A R (SR
RBGETRG R ENIEHFR RS REE SR », DUFER (BEEaFR) AR, T 2013442 H 6
H SR8 MROL ARG R E NN RESE A R AT, FSIE AR AT AR A .

IS SN 2013 4F 1 H 8 HAE 2013 4F 2 A 1 H, A& ARARIFMA. KL HEs,
TFEEWIRANE, BIREER & NN R 821,443,263.28 7, A XGAIA/ ¥k 8,553 /1. Hirf, AIWHE
G AESEHIA = A R B IL T AR T 85,657.60 JG, HTa A4 040 85,657.60 1y, &ML EFINA
KLPET NG M ARA NEEEIK P« ARG RE RS, | RIESEHAIRA R 2013 4
1 A 28 HisEd a4 IAE 10,000,000.00 Jt, AJEZE ] 1000 o, BTl 4 g An A f5A BIER AN
KT 34F. ARSIERSAMBERSTIITESHT CRERFE Sk 1.

R (e NRIEAEER SR RS0 . (AT SRR RSB EE ML) MESER
SR, AFEEHHRTHEEDN A RIFRIEN SR TR, aEE s RAT Bl (0
RN BINMIAR B At 2 b B RS oA BT S i CRFEER. SR, ki, A
i ST RIS TGS B SCRRESR S BUE. AT TR BRI R
VERL B EE I 2 R VPRSI SR TR, RS P EE S A E . AES L ERLE
BUHEAE: 80% > 300 FR%L+20% > ik A fiifa £ .

AR T FEUE e 2 AH G E , ARG H 2015 4F 8 H 7 Hild i R B B oNIR G A &, B4
ARRE T SO DI SRR aUIE S R W i 6 AR BT RO A DR A R R R U R i 4

AREEL 554K T 2018 4F 3 H 23 H A AREE M EES BB A IR GBS ARt .

7.4.2 SRR G IR

A G 1) 0 254 2% 42 BE A G A ) Al 2 tHUEN CRLUR T RR«“ k2o dE ) i ELE s 2
%16 713k 39 7T



R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

RATIIR T GAT WSS BRAR A RGeS, I B AR ST AE B Tt 2% 1 E
UETF Bk el P2 A AT IO T 2R AT L S 55 A

7.4.3 WAFANY LTI K FoAh A SRAN 5 H 7 B

AR B 4 I 55 A 1) G o) 455 A b 2 U o UL R o R M e R A ) 5 T AT Ml S S5 R AR 1A S
SEMESR, HSL. SeEHh M T AR S 2017 4F 12 A 31 HIWIA S5 IRILLA K 2017 415 (48 il SR A
He G IR AREN L

7.4.4 AREFFTRAKSTIEE. &iHhit SR —HFERERSH B3
A IR 2T BOR . UHhE S il — HE R RS A — 2.

7.45 SFBURMSTHliTHE 5 DL R ZEFIEH UL
7451 SHBORRE YT
I AR AN R 75 Ul W K K TH R AR B

7.45.2 £HETHRE R

N RAESF P 0 2 A (A S BEVE AT 2 ok, RS (b ENIESR B8 B A 2 R TR BT o
SNSRI SR GERSA[2017]13 5D FIrh EHEFR B3 Gl & A A i GIESF$% 5T 5%
SRR SZ R ETR 5] GRAT)) (PR R [2017]6 5) MUAHOGHE, A4 H 2017 411 H
3 HEZ, XFTRAT E 2 RBER RS EBORBEAT A . B M EBA N T dnik, e 16 E
HIFEIIE 758 5 P LT 58 53 R [R) — BBE S 1A 2 SR A B 220 308 52 IR 232 90 A4 PR A S0 2 (9 e s P4 41
sz, R BRI B RS ST S AL, SRAIPE ST, O NEE 52 BRI SR A
O FOME AR . L3RI 52 BRI S22 FR AR AT I BB — 8 IR BRI B, AR EAR TR ATT
FATIEER . BIRAITRATICER I A R BAOT B B KR A AR IR B RS, AT
PERR BT RATR LT [RIAAE 5 P iR s 4 5 S5t 32 FRABESR -

7.45.3 ZHEIER UL
AT AR AR T 7R U RS R IR

7.4.6 BLIR
MRIEA R E B 55 2R B [2004]78 5 (O TUEZF 0BT 2R e BB K@ A1) 4 71[2008]1
T (MG SRS R LT AR TR AIE ) . 2008 42 9 A 18 H (_Eifg. iR

517 WAL 39 |



R BRIR A T R ISR B 5 3 4 2017 AR R 7 47k 2

RS AL 5 Fiv ok T U UE 23 58 5 ENAEBAE S T A AR RO )« WAi[2012]85 = (5% TSkt B v
A R LR ZE A N TR BB AT G IRl (i N ). W Ai[2015]101 5 (KT B AR B LR %
SIS N TS BECR AT 56 I A ) W AE[2016]36 5 € 96 T4 i HE T 72 ML A CUAE 34 (i Bl kA fr i
K00 W 75[2016]140 = (< B A< i b5 i A 2408 il B il 95 S SR BOSR 38 20 )« A [2017]56
TR TR I AR SR R AT . A BL[2017]90 5 (O% TR i % 7= 10 TR K S5 4
ERIBOR @A) S HABA SR SERAN S 545, FEERIIB R

1 IER3 S G RIS, FBEUERRT RS NSRS TR, i
FFHRAEE BB ER: 2018 4 1 H 1 Hig, ATFSEAUESF IR G Ia Bl i b AR A i L Ab 1S (5
REFEAT N, CAREGAE BN ER BN, &R SR T, 12 3% A SR SN i AL .

2. FHEFHB IS MIEH TR IO, EREEERE . SHRIEMRON, BB R
RN, BigF AL B AR, AN AL T A

3. WFEGHUS IR BCE S RO, H T A B ESCRAR S FIORE R 2 ) B E AR Y 1]
FERSSHR PRGN, IWATFRATHIEAE T AR BT A S RS, FRBUIRAE 1 MH N (&
LAHD 1, HRER P 8t NSRS A: REBOHIRE 1 M H UL EE 14 (& 154 1,
H A% 50% T NRLNR AT, FEICIBR R 1 E R, BB PR A AT SR BT
38— 20% KR THEAN N3 -

4, FEGIAR G ARBWON, BRAT 655 1 A AE [ 3 5 54T BRI 20% 194>
N8, AN TS

5. X TG AE AL, HikT74% 0.10% KB R ANIETF (RS ZH EER, X %ikdiA
THERYNENTERL .

S

7.4.7 REEFRR

ST 4 SARA KR
AR R T R R A T VST Ty

Eh R EEEA. MBS

> A 45 INE

JRRESERAIR AT WL ELRHLI
RS R R AT ) EFA T fCHSHLE
T S TS e
Vo KB R ) IR A Ty
L R A T Ty
R A e T R A e A Ty

GF International Investment Management Limited ()~ /% |H e

sl : BN AT A

bRt 8 BAA IR A F]D

Hii 70 B A B PR 2 7] HEEEHANERTAF
%18 TIL 39 I




R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

T AR AR A AR P 50 2R B0 H A 2 R 3 50 AR ORI R R R AR DL«

7.4.8 A& K LA AT HO A R RT3 B
7.4.8.1 JEM KBRS 5 B ITHAT AL 5

7.48.1.1 BREARG

SHUEL: ARG
A 4R T B ]
20174F1H1H %£2017%12H31H 201641 H1H %20165%12H31H
Sy 4 TR CECR) CECR) e
FRAZ 4230 A FRAL G =R
L) B L)
Zﬁﬁ#ﬂ%ﬁ}ﬁﬁﬁ 2,673,623,258.45 57.27% 1,247,507,862.12 61.98%
7.4.8.1.2 BUER 5

AT AR A S N R bR R T BT IR A TS SR IR T 58 S BT AT RIS 5

74813 BRHERXS

SHEA: AR

ES AR EE AT LL )
201741 H1H £2017412H 31 H 201641 H1H % 2016512 H31H
SR TT 4R Ul o 24 £k
FRAE 4 A T AT FRAZ B F A
AR LA A1 L)
;EE#H&WQ%EEZ\ 109,524.62 100.00%
7.4.8.1.4 PIXATREBTHIMHE
St ARG
A3

KIKTT 44 FK

20174F1H1H £20174F12H31H

=]

23 <

FAR B < AR 80

o IR AT 4

519 T3k 39 I




R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

14 S Y B 4] G VAR L A5
e I i /N
2 PSR A 2,490 120.66 63.06% 771.379.26 63.40%
A EEET L ]
20164F1 4 1H %20164F12 A 31 F
KBTS FR
Bt b 24 B4 4 b5 AR A
HHR R AT 4 42 i
14 S ) B A G RV LR AR
> 3T 2K 7\ I\
; RUEZ R IR A 1,161,804.71 67.49% 381,306.37 86.70%

e 1 BEEAZ S M RTHRARAE: ST S =52 BAZ S0 < LU Bl -IE A 2% -2 T 2 -4 55 XU
& (FhFFEH)

2. ANHE 5 RIKTT A o AR 1 M 55 Y TRl P 42— MBERe Ml 2R KT AL

3. AN XFZRAZ G KN HTHE T SR H% & R A58 I e o 5 12281 e g R 55 Y 1
AR ST A S G IR AL IESR BT TR AN T 3245 BR S5

7.4.8.2 FEEHTHREN
74821 H&EEHH

hr: NRfT
PN AR FE AT B S ]
H 20174E1H1H E20174E12 | 20164F1H 1H %20164E12
H31H H31H
YA A R < N S A B B 5,651,642.69 4,393,296.81
Forbre SCRMM NI % 7 44 3 1,441,401.17 1,382,371.62

TE: AR SR PIHEN L5%ERRIHE . HTIE R

H=ExL.5% 44K

H g H LT 5 4 #E o

E i — H &4 5= H

BEeFEBEHIHE, AN, SERSEBAMBESIE AR, HESIEE AT IR
Hi Hilg 5 AN LIEHNAIES P b — kAR E N, Fidke e, REH, XfHH
HNAE -

74822 H&EHER

%520 T3k 39 7T



R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

hr: AR
N AR FE AT B A ]
iH 20174F1 7 1H #20174E12 | 20164F1H 1H £20164F12
H31H H31H
R A (R 4 R SAS AR 2 941,940.53 732,216.12

: BEEAEE LA S T E R 0.25%F PR R tFRIRIT

H=E>0.25%=44F K%k

H 9t H N TH S I B 2

E Vil — H 2 & 5™ 1§

HSIEE T IR, A . @RESEIANEGEE ARG, BEEEEATIR
J1E HGEE 5 AN TTAE H N IG5 b — P SOAT g R et N, 8 eE B e . REH, SXATH

A o

7.4.8.3 53RBT5 #EATHRAT IE) ML T3 B35 (B ) 2 57
AT AR A S PN R bR R AT IR A JE S SRR EATARAT 18] R M T 3 i 523 (25 T D 22 55

7.4.8.4 FRETTREREEHIHER
74.84.1 WEPNESEENSHEE SR ARESHFRL

g B

A AT EE A
i B 20174F1H 1H Z20174E1231 | 20164171 H 2016412431
H H
0 P SRR AT ) 2 < 3 B 18,653,887.76 18,653,887.76
i 5 AT RSN S i 13,100,000.00
45 0 8] DR 9 2 A ) 13 43
e i e SR SE ] /522 HH A 8 18,653,887.76
R AR FEAT 1) 54 300 13,100,000.00 18,653,887.76
et AR R 1 2 G A A0 o
5.39% 11.49%

4 A L

Vi G E BN A R AR S e 0 BT Bl AR 5% 2 P 4238 < [R) S ST RO S5 A 5 1

%21 WAL 39 I



R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

A3 R SAT

7.4.8.42 WEWIRERESEEANZSNFASCHRTT 87 A2 & K F
AR IR S B AR FE R IO bR JE 5 BN 2 AN A SR BT BB AL A

7.4.8.5 HRERT7RE HIBRAT AR RBUL SR L HA B

Az NRMIT
AHA AR ] )
KIETT A FR 20174E1 H1H £2017412H31H 20164F1 H1H 2016412 H31H

IR RB ELIEISUION HIR AW =EUZIISCION

TR AT B A BR 2

A 37,450,708.27 273,725.02 34,494,761.25 466,869.65
H

T AREEHRAT AR A SIEE AR ET IR A PR AR R, 28T DA R 52 2 MR

&

7.4.8.6 ABEESHERHYNS SR AHIESFHIER
AT AR S PN R b R R AT BT IA] A TEAE AR I A 2 5 ORI AR FIE S

7.4.9 #AEK (2017 % 12 A 31 B) XxEE&FANRERRIES
7.4.9.1 BER\EHT R RIES N T HREFE PRGBS RIES
S, NERMT

7.49.1.1 ZWRIFHEAEN] . RE

Vi iE
" ” . B | R BER
g | kR | I AR 2 G| BRAY (B (R ‘
‘ ‘ ‘ A | AhE &VE
6% | &% | AWH| #H PR | Ids | AN (A )
S| R
il
4 BT
60308 | ¥rgm | 2017-1 | 2018-0 | . 1,187. | 16,143 | 16,143
B 13.60 | 13.60 .
0 P 2-25 1-03 - 00 .20 20
SRR
y 1A%
00292 | JE#E | 2017-1 | 2018-0 WX 16,227 | 16,227
JiE 17.01 | 17.01 | 954.00 -
3 &y 2-28 1-05 " 54 54
SRR
TAk B
60316 | Fl4g | 2017-1 | 2018-0 | " 1,239. | 20,753 | 20,753
. RG] 16.75 | 16.75 -
1 i | 2-28 | 105 IR 00 25 25
prd

322 TN 39 I




R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

L
30066 | WES | 20171 | 20180 | D% 3,640. | 32,323 | 32,323
i 888 | 888
4 R | 2-28 | 105 | 00 20 20
2R
‘ Bl
00280 | /) | 2017-0 | 20180 | . 11,000 | 193,16 | 353,76
. Wim | 1756 | 32.16
2 K| 810 | 817 | 00| 000| 000
2R
7.49.1.2 ZRIERFA: i
‘ ~ BECREE:
WEZF | R | Eh | AR 4 W RA | B |
) ‘ A | fEE | &E
85| Bk | ABH | EH | BRSE | Ok | EROY (B2 5K)
AL | B
it
s Hiin
12802 | 47 | 2017-1 | 2018-0 | 1,000. | 1,000,
o Wil | 100.00 | 100.00 | 10.00
4 | #fk | 208 | 112 | 00| 00
SR
N i
12802 | ik | 2017-1 | 2018-0 | 1,000. | 1,000,
. JiiiE | 100.00 | 100.00 | 10.00
7| #fr | 220 | 122 | 00| 00
SR
12300 | i | 20171 | 20180 | PN 3,000. | 3,000,
. JiiE | 100.00 | 100.00 | 30.00
30| | 213 | 117 | 00| 00
>

T BUEEAMRE IR 2017 4 12 F 31 H ik, ASSE eI T A8 AIES R T4 A R0 IE 52 R

BGIE

7.4.9.2 WIRFFA KE RHME RS TUE Z R B

SRR NIRRT

s

Mo | W | e | R | WA s | P | mE | Wk | Wk |

| s | | EE || o | s ok m| e | e |
m

30873 $+@%[”§ 20?-275_12 igi 41.55 22?—:2-0 45.71 821.00 6,863.56| 34,112.55-

7.4.9.3 BIRBIR ERIERE 5 AR IR B3R

7.4.9.3.1 AT T i35 1EEIW

BEAR G WK 2017 4 12 A 31 H ik, ARHe T NFARTT I8 376077 1L WAL 53 7 i 5% H 2]

VAEZE3K, TR iz .

23 T3k 39 7T




R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

7.4.9.3.2 X5 i sfHdR ERIE
BEARRE IR 2017 4 12 A 31 Hik, ARETNFIEH 5 FT7 1E A8 5 T i 22 1 ]
WERES K, AR

7.4.10 A BT BB LUHRE T E U KA F R

1. ARHE

(L AV RHHETHER SR T A

ANBAZ SO B 0 < b B 7 A A7 057 32 LR WSO UM A e i A f5, UK TEIOME B T
FAE-

(2) AR E TR Rt T H

(D & TANRhHMETHE R TE

ARG LA OB AT J5 2R B SR 5 5 SRl U BURYE X T B8R BA BOCE U R AR
BERMMNMETE A RIMETTRER . ~RMETHEERS WME 7.4.45.

(i) #EReRTHA RhE

T 2017 4 12 H 31 H, AESFAHLUARMMET ERE#M TAT R TH - BERREY
503,066,276.77 JG., J& 158 B RINAREN 124,559.74 7t, J& T 5 = Z 4R %1 353,760.00 JG. (2016
12 H 31 H: BTE—EHIREN 235,120,438.11 76, J& T35 2 HINARHIA 7,374,000.00 I,
J& T =R R AR BTN 437,497.15 J0).

i) 2 SCUE T I J2 4% 1A) B B R A8 )

XTUESFAE 5 pr BT HIES R, 7 M ILE RIS ANEER . BUE TAE AT RATSE B
ST 73 ) TR A8 5 R R EIUIIA] < 32 5 AN R 1) K R S ) 45 A SRAIE SR O 22 SR (B 51
ANFZRRIEE=ER, R BT R A IEZR A RIMETINE — B4

T 2017 4 12 H 31 H, AEEEFA A A TR £ TR S T8 = BRI ARG AR
M 353,760.00 7G; Ak 15 M9 H1 %8 — R0 N8 =2 R4y AR 1T 501,050.00 o, #Hi%5=Z
RN NI 437,497.15 76, TR ROMEAR SN2 KU AR 11-147,290.00 7t (B LR
THEAD, B BRI, %A R BE 7 T AR AR S AT AR EA 1)1% )= H e mt T H v
K R TRAE B2 RS, &80 AR 353,760.00 76, AN, HAA
AE R ANE AT NE, 52 R E AR,

2. BRA SNBSS, BEE VR H AR 4 T0 R T U A At B T

224 TN 39 I



| R

Gk A R R S UE SR $ BT A 4 2017 AR PR 25 i 22

8.1 MIARESFEAGHER

8 RERAGHRE

7 T H SR b3S AR FE ] (%)
1 a5 % 503,476,691.91 87.41

Hor: AgEE 503,476,691.91 87.41
2 FHEWHR - B
3 [ 7 AL 2 5% % 67,904.60 0.01

Hd, iz 67,904.60 0.01

BrE SRS - -

4 ne R - -
5 ST - -
6 SENIR S Gl 7 - -

Forpre SE W= ] A ) SN IR

SR

WATHERMER SN E&E
7 i 40,133,999.28 6.97

T
8 oA 25 T % = 32,323,711.00 5.61
9 it 576,002,306.79 100.00

8.2 BAIKREAT /R ER THE
8.2.1 EHARIAT WL/ RN R ER T AE
SHiaAr: NRMG
- 3 G PR
] S| N R E
Ebfl (%)

A ey B . . 3
B P4 11,543,391.00 2.06
C il g M. 396,726,508.13 70.84
D 71 1 IR BRI 16,143.20 0.00
E AR } .
F it A E 1,283.325.00 0.23
G Wiz, MM HREL 16,253,111.94 290
H {15 Aol ) 3

% 25 Tk

39 |



R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

I R ARG B R S 4,704,875.55 0.84
J a4 34,178,876.16 6.10
K s H =l 10,888,425.00 1.94

L AL ST AR 55 R 55 k. ] -
M AR FEAEA MR 55k ] -

N | KR BB SR L $2.323.20 001
0 Ji RS A FRAN AR R S5 . .
P BE . .
Q PA A2 T AR - -
R At AR R 27,849,712.73 4.97
S ey . .

&it 503,476,691.91 89.90

8.2.2 MAEHIREAT WL/ RIS BB FMER R A S
ARSI AR IR R AT I8 I SRl B AR5

8.3 MR A WHE LB SR = FE LI RN HEFIIET B B R SR A
SREAL: NRTTT

B AR E |
FFg | AR Ji S 24 PR (k) A RME
A7 (%%)
1 000858 i AR W 536,522 42,857,377.36 7.65
2 600779 IKFH: Y 768,400 35,961,120.00 6.42
3 600809 Ly VG 739 623,600 35,538,964.00 6.35
4 000661 K= 171,300 31,347,900.00 5.60
5 600703 =ZEH 1,219,805 30,970,848.95 5.53
6 000725 WRTT A 5,231,993 30,293,239.47 5.41
7 603096 e 413,999 27,849,712.73 4.97
8 300567 H I H T 199,928 26,658,399.52 4.76
9 600183 A i B 1,372,850 23,695,391.00 4.23
10 002236 KA AR 998,141 23,047,075.69 4.12

8.4 HEMAREREAGHIE AR
8.4.1 RHFTA S tHIHIRE-E B FE 2% BUAT 20 44 I I 40

SRS NRMIG
%26 T3k 39 7T



R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

b ) A 4 Bt
F5 i ZEARAS Ji SR A4 PR AR SEN G 7= A LA
(%)
1 601336 e RS 63,542,631.44 23.00
2 002236 KAy 49,485,249.00 17.91
3 000963 HIRERY 45,980,995.90 16.64
4 600197 (AWaLSs 44,953,906.02 16.27
5 600809 Ll G 931 43,227,322.13 15.65
6 000568 FMEE 42,811,034.86 15.50
7 600779 KFEYi 41,078,854.08 14.87
8 300567 PUEERTS 38,454,724.07 13.92
9 600703 o 38,400,537.54 13.90
10 600519 PivliE e 37,159,500.84 13.45
11 600584 K HRHE 36,754,327.01 13.30
12 601601 EHE NS 35,506,329.96 12.85
13 000786 Bl Iy 33,975,720.67 12.30
14 600507 Ji KEFN 33,852,820.20 12.25
15 000063 Hh O TH 31,455,455.26 11.39
16 000858 R W 30,682,439.40 11.11
17 601318 S22 30,561,351.00 11.06
18 002202 &R EHY 30,420,838.88 11.01
19 600887 GEil)ivaiy 29,257,035.06 10.59
20 600702 Teh a5 28,903,892.78 10.46
21 002475 ATV A 28,249,463.75 10.23
22 000661 K& EH 27,531,683.23 9.97
23 000725 WRTT A 27,051,556.79 9.79
24 600487 i 25,472,962.90 9.22
25 300545 e 24,739,224.00 8.95
26 603096 B i 23,726,057.05 8.59
27 600183 A m B 23,698,088.40 8.58
28 002008 KB 23,686,596.22 8.57
29 000921 HER R 22,870,909.59 8.28
30 601699 Bk =R 22,529,385.70 8.15
31 600048 PRF = 22,397,158.94 8.11
32 600362 YL PG4, 21,972,394.43 7.95
33 300097 By 21,591,045.64 7.82
34 600297 TR 20,937,290.27 7.58
35 300251 A AL 19,935,973.00 7.22
36 601988 W ERAT 19,716,618.90 7.14
37 601288 FAMVARAT 18,858,987.00 6.83
38 300463 EREREELY) 18,832,063.55 6.82
39 000932 *ST #3% 18,578,958.60 6.73

527 WL 39 |



R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

002241 ORI 18,571,889.55 6.72
000001 P ERAT 18,421,436.12 6.67
000983 [P CAzE) 18,192,120.94 6.59
002572 RIETL 18,036,252.89 6.53
600420 AR ] 24 17,485,749.77 6.33
300033 [F] 46T 17,481,728.97 6.33
600056 W E R 2 17,249,711.38 6.24
002035 Hens iy 16,950,387.51 6.14
601636 e AR [4] 16,853,594.09 6.10
600196 SRR 16,340,872.97 5.91
603833 BRUR K 15,921,221.57 5.76
002635 LR 15,771,957.52 5.71
600110 R Ay 14,810,236.26 5.36
600428 HH oz R 14,672,068.00 5.31
603993 YIEEZENI4 14,427,736.00 5.22
000928 AN [E B 14,260,629.79 5.16
002431 FRAE R A 14,034,310.40 5.08
002876 — 13,827,543.00 5.01
002517 2 B ] 2% 13,619,581.00 4.93
000709 TR A7 13,507,069.94 4.89
601166 POlVARLT 13,390,199.00 4.85
002415 T e SR, 13,155,554.54 4.76
002466 RIFFH 13,090,618.40 4.74
000878 = AL 12,648,035.00 458
000651 s e e 12,501,865.30 453
000895 MK & 12,213,091.63 4.42
002273 KA 12,063,607.78 4.37
600282 PN Ay 11,861,687.00 4.29
600594 anfE 24 11,835,635.12 4.28
600332 Azl 11,658,588.00 4.22
000759 SEEE P 11,594,568.48 4.20
002304 PRI A 11,573,559.24 4.19
600782 SEAN Ay 11,511,839.00 4.17
601117 [ 4k A 11,406,766.72 413
002074 EEEa Y 11,162,532.20 4.04
600559 Z AT 11,112,835.75 4.02
601899 A 10,862,019.00 3.93
600060 TS R 10,554,110.77 3.82
600115 RImas 10,486,609.00 3.80
002108 1M B Bk 10,376,561.00 3.76
601311 IR IE A 10,251,250.56 3.71
000050 R A 10,168,938.65 3.68
002456 RRFERHL 10,115,317.10 3.66
600720 HRIE L 10,075,351.92 3.65

%28 T3k 39 7T



R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

84 600231 silivalis 9,700,358.00 3.51
85 601666 PRI Ay 9,545,586.00 3.46
86 001979 AR 9,491,685.49 3.44
87 600557 532 2N |4 9,378,550.80 3.39
88 300467 IR 9,288,832.00 3.36
89 000488 RIS AR, 9,235,739.00 3.34
20 600966 4Rl 9,228,203.18 3.34
91 000100 TCL #E[H 9,177,246.00 3.32
92 300296 ) I 4 9,112,430.40 3.30
93 000960 N4 &y 8,991,328.70 3.25
94 000933 K i 8,900,342.00 3.22
95 002078 IR FH 4R 8,877,972.67 3.21
96 000630 A 8,868,045.00 3.21
97 300197 BRI A 8,866,143.00 3.21
98 601600 [ £5 8,841,894.00 3.20
99 300145 IR 8,825,345.00 3.19
100 000937 HHRER 8,771,585.50 3.18
101 600690 H iR 8,753,593.96 3.17
102 002508 XGRS 8,706,989.05 3.15
103 600068 B U 8,702,262.00 3.15
104 603589 W 8,620,523.00 3.12
105 600729 HIKH 8,605,736.00 3.12
106 002019 LR 8,581,257.72 3.11
107 603579 R RR 8,575,370.00 3.10
108 601965 Hh [ YR 8,536,637.50 3.09
109 300604 K)IEHE 8,492,977.00 3.07
110 002536 PG R Ay 8,447,007.45 3.06
111 603387 HEEAED 8,294,436.00 3.00
112 600466 WK E 8,175,476.35 2.96
113 600438 T8 A 8,085,920.00 2.93
114 603444 7 LekE 8,053,662.40 2.92
115 603369 A% 8,003,700.00 2.90
116 000596 DT 7,999,749.21 2.90
117 603040 AR 7,771,273.00 2.81
118 600309 it 7,691,158.00 2.78
119 000002 PARE VN 7,653,892.00 2.77
120 603801 HIRBHy 7,599,945.20 2.75
121 600258 RS 7,482,796.98 2.71
122 600566 )2 7,467,497.00 2.70
123 002222 i da R 7,331,003.00 2.65
124 600549 JE T 145 7,325,340.00 2.65
125 002798 iR 7,268,754.00 2.63
126 600426 HEEH 6,837,233.76 2.47
127 300628 TR N 2% 6,631,289.00 2.40

5529 T3k 39 7T



R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

128 600111 et 6,514,201.00 2.36
129 600392 AN B 6,470,173.00 2.34
130 600563 P T 6,220,933.00 2.25
131 600885 TR LAy 6,217,367.70 2.25
132 600050 Hh [ s 6,120,624.00 2.22
133 002648 TEAK 6,086,573.00 2.20
134 300156 L SN S 5,964,765.00 2.16
135 002060 HoKH 5,962,149.01 2.16
136 603900 SEAIE R 5,937,724.04 2.15
137 600681 EpLEER 5,914,800.00 2.14
138 600977 [ FLEY 5,879,166.00 2.13
139 000423 RGN 5,866,982.00 2.12
140 600884 A2y 5,856,031.34 2.12
141 002440 1 A 5,830,440.15 2.11
142 000065 Jb77 Bl bR 5,805,425.00 2.10
143 600581 J\—HEk 5,801,301.00 2.10
144 002775 SR AR 5,765,437.84 2.09
145 600029 [Eapagi 5,756,132.00 2.08
146 600872 HE =T 5,746,221.18 2.08
147 300373 AR 5,721,100.50 2.07

TE: AL NI 8.4.2, 8.4.3 MK ANEEI G iy EXBHNN ik, B, i,
B RATREE AT, St FEAR Wiy LRSSl . . BRI RAT ARl R AT
RIS, BEAh, SRS (BESRNBEREA™) < EHt (a2 tiBERI) ¥it%
TSR ET R AR A S 351, AFIEMRZ 5 .

8.4.2 RIS S HHIHIE-S B 5H 2% BRAT 20 44 KRR I 40
SRS AR

b A 4 T
¥ % SEARHY % SE A4 K AW RV SE H %0 PR EHE HE
(%)
1 600519 DiME s 57,013,184.41 20.64
2 000963 EIRE 2, 51,864,584.36 18.77
3 600197 AL 44,838,444.87 16.23
4 601336 TR 44,814,495.82 16.22
5 000786 B o ¥E v ) 43,595,337.74 15.78
6 000568 U A 38,138,692.27 13.81
7 600507 T7 KEFEN 35,905,107.40 13.00
8 000651 ¥ STHL B 33,708,669.00 12.20
9 601318 i E P22 31,501,429.00 11.40

30 1k 39 I



R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

600887 BRI A 30,692,476.98 11.11
002008 K 29,846,711.46 10.80
002475 LG 29,787,014.05 10.78
600584 KRS 27,594,309.00 9.99
002236 KAy 27,352,679.00 9.90
600703 ) 26,798,774.34 9.70
600487 FIEGHL 24,780,915.33 8.97
000932 *ST 135 23,775,839.36 8.61
601699 W2 R 23,558,701.70 8.53
000858 MR W 23,093,266.30 8.36
300545 BRA5 4 £ 22,496,649.00 8.14
601601 EEIE NS 22,067,017.76 7.99
000921 HERE 21,158,266.72 7.66
300251 L AL 20,311,377.40 7.35
600297 IR 20,152,621.25 7.29
002572 RIEW 20,077,080.74 7.27
002035 Hers Iy 20,048,419.16 7.26
002241 ORIy 19,292,782.98 6.98
601288 FAMVARST 19,281,561.00 6.98
601988 Hh [ AR AT 19,272,042.48 6.98
000001 P2 BT 19,181,671.96 6.94
300463 L) 18,678,814.88 6.76
000983 [LIIPCAEEN 18,077,313.75 6.54
600420 A2 17,941,439.58 6.49
002277 BT Ay 17,733,920.82 6.42
600196 SRR 17,112,576.20 6.19
300033 [F] 4605 16,890,553.30 6.11
002431 FRAA AR 16,041,699.73 5.81
000928 AR [ B 15,708,268.34 5.69
300567 il 1 15,466,187.72 5.60
601636 Tt A 4] 15,236,604.00 5.52
002456 KRFERHS 15,022,101.69 5.44
600110 T 14,804,181.05 5.36
002635 2R 14,724,607.17 5.33
600809 Ll 75 931 14,671,622.72 5.31
603833 BRIR 2K 14,546,748.00 5.27
300097 By 14,362,994.90 5.20
002366 ERCLA) 14,252,847.85 5.16
600702 TS 14,110,103.04 5.11
002202 & EHS 13,844,732.28 5.01
600428 HHOzE T 13,773,441.13 4.99
603993 7 FHARY, 13,715,725.64 4.96
600779 IKH:I 13,509,716.31 4.89
000709 TR 7y 13,419,799.00 4.86

31 T14E39 I



R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

601166 Ml HRAT 12,951,535.00 4.69
000895 RO & 12,797,888.86 4.63
600282 [eEliiats 12,772,330.00 4.62
002466 Va1 N4 12,684,625.98 459
600231 BN 12,305,366.00 4.45
000063 HG I TH 12,203,032.52 4.42
002876 =Fit 12,166,864.00 4.40
002304 R R A 12,102,017.89 4.38
002415 T e AN, 12,073,911.00 4.37
600559 Z AT 12,065,868.00 4.37
000878 = Ak 11,824,669.00 4.28
600782 Ny 11,779,803.00 4.26
002273 KA 11,501,040.63 4.16
600594 an {24 11,351,717.86 411
600060 {5 s 11,250,327.14 4.07
600690 H &R 11,070,365.29 4.01
600048 LRF 11,064,882.12 4.01
600332 Hz il 11,053,005.00 4.00
002074 Rt 10,816,923.95 3.92
000759 SEEE P 10,771,056.91 3.90
601666 PRIy 10,563,217.00 3.82
300467 IR 10,415,705.00 3.77
601311 IR 10,133,164.06 3.67
600525 K il £ 9,969,228.62 361
601117 W E b 9,952,211.70 3.60
002108 1M B Bk 9,950,555.30 3.60
000050 R A 9,855,815.00 3.57
000820 FHETHE 9,778,650.57 3.54
600392 TN 9,623,862.30 3.48
000404 - Ya ] 9,520,113.00 3.45
600720 HRIE L 9,488,712.16 3.43
000100 TCL #EH 9,271,036.00 3.36
600557 L 25\l 9,246,648.00 3.35
600068 BN 9,157,266.84 3.31
300219 R IEZN 9,147,511.14 331
000488 R0 9,144,987.88 331
000933 PR AR 9,129,272.60 3.30
600966 40l 9,082,737.59 3.29
603579 TR 9,048,922.00 3.28
001979 LA 9,024,038.70 3.27
300296 )7 4 8,923,538.99 3.23
002508 A GRS 8,906,633.97 3.22
603387 FEEAY) 8,862,463.20 3.21
000636 M A 8,852,298.71 3.20

55 32 T3t 39 T



R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

98 002517 R ) 2% 8,744,984.00 3.17
99 002536 [EERY VS0 8,692,361.58 3.15
100 000960 Bl o 8,674,768.00 3.14
101 300197 BRAES 8,640,262.91 3.13
102 002019 G2 8,591,573.67 3.11
103 603589 2 8,556,638.16 3.10
104 000546 & 3 Iy 8,553,188.25 3.10
105 600729 HIKH 8,538,626.23 3.09
106 600258 RIS 8,513,088.68 3.08
107 002078 K PFHZR. 8,488,401.98 3.07
108 603369 A2 8,449,853.06 3.06
109 601965 Hh [ YR 8,381,309.50 3.03
110 300261 A 8,346,525.46 3.02
111 002222 A b R 8,325,405.00 3.01
112 300145 IR 8,260,813.20 2.99
113 601600 i E £5 8,196,072.00 2.97
114 000630 WA 8,095,773.00 2.93
115 300119 B i A=) 8,081,528.31 2.93
116 600309 Jiteths: 8,053,396.00 2.92
117 000937 RN 8,049,117.69 2.91
118 600549 JZ 185 8,040,880.80 291
119 600111 e+ 8,026,171.00 2.91
120 600438 JH R 7,959,424.44 2.88
121 603444 i LeRE 7,902,964.00 2.86
122 600566 GENZll 7,351,343.00 2.66
123 000596 DT 7,349,536.00 2.66
124 600466 W KRR 7,332,505.64 2.65
125 603801 HIRBAy 7,266,317.68 2.63
126 000002 Ji A 7,097,335.00 2.57
127 600426 HEEHA 7,065,258.96 2.56
128 300604 KR 6,997,219.28 2.53
129 600630 e Sk iy 6,902,817.00 2.50
130 002330 73 6,880,918.00 2.49
131 002045 55 R 6,786,708.26 2.46
132 300628 LT N 2% 6,612,043.91 2.39
133 002798 i 6,456,906.00 2.34
134 601799 ETFAR 6,386,639.95 2.31
135 600050 Hh [ G 6,236,289.00 2.26
136 600885 TR WA 6,177,868.60 2.24
137 600056 W R 24 6,137,952.61 2.22
138 600563 P 6,080,252.80 2.20
139 300156 L SN S 5,935,693.94 2.15
140 603900 S A R 5,922,898.48 2.14
141 002648 TEAK 5,890,820.00 2.13

%33 Tk 39 I



R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

142 000423 ZR T o] s 5,890,465.00 2.13
143 603040 WAk bR 5,882,100.00 2.13
144 600581 J\—HEk 5,789,620.00 2.10
145 300373 BIARHL 5,680,264.21 2.06
146 002775 SR AR 5,641,280.00 2.04
147 000498 L ZR B 5,597,422.90 2.03
148 600079 N2y 5,596,353.95 2.03

8.4.3 SEABEEHIBAS KA B S th AR BN S

B ARt
SENBEEERIRA (AS) S 2,408,335,001.00
SEH RN (832 B 2,266,055,850.19

8.5 HIREMIFMF D RMMFREAS
GRS ARt

Fr 5 5155 it N E SRR
(%)
1 EPEes
2 | SATEHE
3 | &%
Horr: BURME SR
4 | IfEF
5 Al K R 55 o
6 TR
7 A (RIS fi) 67,904.60 0.01
8 ENZea
9 oAt
10 | &it 67,904.60 0.01

8.6 IR FAMME b G B 5B LA R/ R B BT T4 B B R A
GRS ARt
Fr 5 | R AAR W (5K) et e SR Ak

%34 T13L 39 T




| TR A TR AT R SR R T AL 4 2017 SR 2
B EEH1(%)
1 132012 17 Bk EB 660 62,904.60 0.01
2 123003 W5 Ak 30 3,000.00 0.00
3 128024 TATFEAG 10 1,000.00 0.00
3 128027 SRIR AT 10 1,000.00 0.00

8.7 IR A FaMME o He < B E b /IR OB 42 R 7= SCRRIE S 4 B B 4
AT AR AR I B SHF IR TR

8.8 MEHREARIHE SEEF - FELFIR DRI LA R ERBE A
AIEEAMERARFFA TR

8.9 IR FMME b 2 B 5E b R/ HEFF B BT T 48 BUIE B3 B 4
AT AR IR ARFFABGLE

8.10 MEHIARAESHHKIBARITLIL 5 16 Ol i B
(1) ARG WIRARFEA BRI
(2) AEEEARMRE N ARIAT ARG S

8.11 B HIAR A FE S F ) H AR 532 5 15 0L i 9
(1) ARG HIARRFA E G 5.
(2) ARG WINARIATE G035 -

8.12 BHmA AL MiE

8.12.1 AILEITMIRT R UETF A RAT T AARAIIAR B 8 15
HETTANAL 3 A DL o
8.12.2 AN, HEHRBHIAT+4

FENRZEATF

8.12.3 AR LA TR B ™44 B

PSR AR HH DU H A <

A, EASR S G ) H AT —

o R I 8 B 22 P ) 1

B

1 A7 H ORAIE

331,913.92

2 IEUSCIEZ3975 Sk

3 I A )

%5 35 T3k 39 7T

ARt




R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

4 SRR, 13,413.73

5 NS R R 31,978,383.35

6 FoAt MR

7 FEER

8 HAh

9 it 32,323,711.00

8.12.4 JAARFFA KAk T B B R 555 B4
ARSI AR T AR RFAT AT 5L B 0 T e e

8.12.5 HARAI T4 B = A AE il SZ PR 1B UL U B
AT G AIRE WK AT 44 B 2L ASTEAE I AZ BRI U

9 EEHFFANMEE

9.1 MIREEHIRFEN T BLFHANGEH

AL fr

B N4
‘ ‘ FYEA R LIRS drie< INdiea
FEHANFEHO)
R | 5 A i o A 5
B 1501 B 50

Eb A5 el

18,330 13,248.15 51,865100.33 | 21.36% | 19097343851 | 78.64%
9.2 HiIRESEHEANMUANRFEELARZSHK BN
i H A WA ) i 35 4 A5 5 L 4B
B =L NI NP NAES ZE W N 543,826.48 0.2239%

9.3 MIARESEHEANMLN BRFFAF TR AEES LTS B X M KIHER

i H RS IR EEEXE O16)

ARNFEHPE BN TG BB

‘ 50~100
BRI T 5T NRFA AT

%536 T3k 39 7T



R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

| AH o3 S R AT RS |

94 REAESKER SHFHRBIERL

PG ER | AL | REMES | RiGEE | KENTUK
H % 4 B | % 34 b gy | WITANIR
Eb A5 Eb 11

HETFHANEERE 13,100,000.0 5.39% | 10,001,200.1 4.12% =4

0 2
HEEHNHBEHENR 517,726.67 0.21% - -
4L\ R - - - - .
=B PN - - . . B
HoAthy - - - - -
&t 13,617,726.6 5.60% | 10,001,200.1 4.12% =

7 2

80 FHAEESHLTED)
ST Ay

FHEEFAEMH 013 F 2 A 6 H)HEE AL 821,528,920.88
ARG B AR 25 4 1 400 A 162,408,061.97
AR WFE 4 0 H Ay A 231,918,546.45
Tl AHR S I 4 R BE B 47 5 151,488,069.58
ARG I S 3 4 A B 40 A -
AR A B HA A 5 4 10 s A 242,838,538.84

81 EXRFEMHER

11.1 BE&MFRFAE AKRS RN
AR EHN AR BT RS REGALE.

112 Z¢EFHEAN. ESTEEANENESTEERTRNERANERS)
AAREIN, ARGEHA, SIS AT TSI AT ERNFZS.

537 T3k 39 I




R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

113 WhESEEA. &M E&FHEWSHIFR

W55 VR T ZARAT A IR 7] S AR FNih %8 ST I i I e 2 4y — 5, AT &
AEB =N JEVONIAT ARG S 5 FEIRTIRK, WERMATIEE: . ZRLWTE LS
NBRVERE —H BT, FIRREEMOR, REHURATE R SRR, maedih RN R
Bedeie LiF, “HEBCILC RIS, Bl R LR, 4ERFIR A

b EIRFIISN, ARG N AN RIS E BN BEW7 S EFE LSRR F I

11.4 FEGHHRE kAR

AR Y PN A < 5B SR AR R A R
115 RFESHAT H IS THRES BTG

AR A A SIS I ST 55 TR R A AR T
11.6 FHEA, FTEARERAEEARAZBERETEER

AN AR SEHA . 08N I E TN GRZEUETE A s 1.
11.7 ESHMAER A RIS BITHAE BN
11.7.1 ESMAESRA R 5 B ITHAT BRI R &S ER

SWERA: NIRRT

5 WAL 5 NS A Z 7 v A 4
maan ||| R |
i AL G50 SERAL S 4 & RE
Eililantil EL 3]
I RS 2| 2,673,623,258.45 | 57.27% 2,490,120.66 | 63.06% | -
S # 1| 1,994,613975.45 | 42.73% 1,458,665.44 | 36.94% | -
RIFIES 1
FEUES 1

DRI NP7 ) A vk B 2 gl

(1 WSRO REF, AEfGL— 4 N T E R AT A

(2) ZEAT MTE, WIEHIEME, L NAT RIS,

(3) BAAWBHa/EmmRL 24, SRR TR, W 2B A G T IETR 28 5 I/ 25

(4) BABGRIFE AT BT aE 7y, Befeins . 4xti . #Effidh e A w34 T 20 7k, Tl
W RA R EIR T, I RERYE G BB R RER, SR TR STk

(5) BERAM N A FIBEBL ST MIT R, $R4E RAF IS B AT 7 555
(6) AEFEAtH AL B A ANE BT 5 AR5

%38 T3k 39 T



R TRR A R G RIE S R R S & 2017 SEAERE R 5 i 2L

2. o EALIERERAE

(1) X¥5T Ty B Tl ide 25 i BORIE ST IR S5 HEAT DAt o AT S8 B N ZH SR 0 N AR 2 5 B e ik %
PRAEXSAZ 5y B TCA L T7 8 (0 AR 55 50 AT FE S B AT PG, B e e FH 58 5 BT I I3 7

(2) PrlZEE JABRIFEE N o ARG E A SYE TR T3 5 B onAl i, I8 R
EE N

11.7.2 ZEMHIERFAFR 5 BT HAER R E KB
Sias . NRMT

573 5 B2 5 BUIERE 5
- i 2 A i 24 S ] i 24 HAAL
AL EHT | FRRACE | A E | TR FRAE 4 TE AT A
R L A R L A3 A A
T IRUESF 109,524.62 | 100.00%
TRESEHARAR

—O0—/\#=A=+tH

%539 Tk 39 7T



	§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
	9.4发起式基金发起资金持有份额情况

	§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


