ESF RS
2017 4E58 1 2

(LOF)
=R S

2017 &£ 3 H

= hE oo

FQ=PVS

31 H

SEBEN: RIS EHAWRAA
SEN: PEEREAT R AR A
HEHEY: —O—tFWA =1+ IUH



TR U OB R IR SR G IS R B R (LOF) 2017 4R58 1 TRy

8§ EEHR

HE NI 0 JOE FORIEARIR S BT R E R 2 1R SRR
B E IR, B S RN e B R AN ) S E A T AT

FEE AN E@EERAT RO A RA FRE ARG S FME, T 2017 4 4
H 20 HEM T ARG I 5 fate. ERIABE AR E SN, RIEE
N B RRIC R, R SR i KR
B I R LAWCSAE L B R S I SR N B A e R &, (HAVR
R — e A .

HE N EW ST AR AR LI . B K, FR G R sk
HIT LA 240 ] A < IR S 0 W

AR A I 28 BB R T

A HE 2017 /£ 1 H 1 Hilg= 3 H 31 Hik.



TR U OB R IR SR G IS R B R (LOF) 2017 4R58 1 TRy

® E& M

R B IEAE IR RS (LOP)
& A 160322
160322
e =X FLTITF I
EEX eS| 2016 4F 11 H 11 H
g IhsY 231,512,253.19 4}
L TE RS R RS T3 T, 4EHR BT AT 47T
BURH RGN 22, JIRIEE T 1K T
(ESEE
RIEG I F AT BOREHA . IS
MAERMLEE ST, FEAE T L,
TR RIS, SEEE SR, fi
F KRG BB ], RS R
PP SIS s RRAE IO A AR A, SE I AT Bh 2
A%
N3 ARFES NS 1H AR LR AR B 2
*900%-+ [F AN B VA A AE 30R %6 10%
JRUB AL 2 AR AL RIS R T BRI, KU S o TR A
&, BERESHEMNgES., ARESTKE

T ROERIER S TR, BT RE
AR A 5 58 P UE 7 4% B B 2R ABL B0 T 47 BB K
[ S — M A BT AR 2 A AR B N THI W V126
JRURSE s T A IR, S5 R R 5 5 XL
5 B G AT IR

Hh [ WRAT A A PR A ]

8 EEMFIEHNESHERI

el
o
=
e~

S s
Sm

b &
i

EO B
ok B> B
m E 1

2

It

g

tl\

W
2N
&
s

it
Sl
i
2
P

Bt
i
i
—~

3.1 FEIWMSIER
Az N



TR U OB R IR SR G IS R B R (LOF) 2017 4R58 1 TRy

T S Fa bR 5 HA(20174E1H 1H-20174:3 H31H)
LA CL S & 15,565,734.21
2 ASRAIE 30,142,221.24
SIALT- 23 4t A A 0.1073
4 IR B B i3 252,304,679.59
5. AR KL &t A4 1.0898

E: OFrd e SHR b A O NAWEEE 5 2 & 1S5 T3, 1A 5 sebrili
A EAR T A AT
@AM S 2 5 2 AR RO L BB - oAbl N OV 2 SeiHEAR S as)

THERA R SR RS RARAT,  AALE A Cse i as in LA 2 se A2 st .

3.2 BgPERI
3.2.1 R M BUTEI R L [F Y S B i 5 10 P A

X X Abgitbi | kg it
HEE K | EEKER NI NN

Bt %fi@*‘ j‘fy& ;@z e | mlossks | 0-0 | @-@
EHE)) HEZ@®

HE=4NH 9.63% 0.83% 8.74% 0.64% 0.89% 0.19%

3.2.2 HIEEE A AR LIRIE & 0 3 3R T R AR 5l S HL S Y S L
e o R AR B A LA

e 5 BB R I I R A RO AR R 5 4 (LOF)

P80 BRI KR 50 b g E s S v U 25 26 g S B4t EL 1A
(2016 £ 11 H 11 HZE 2017 £ 3 A 31 HD)




TR U OB R IR SR G IS R B R (LOF) 2017 4R58 1 TRy

12.00%
o /NﬂmuMﬁ%%K
6.00% A/\A .

/ W /V
3.00%

-3.00%

-6.00%
2016-11-11 2016-12-11 2017-1-11 2017-2-11 2017-3-11

—EEEREEERE (LOF) bR

F: OAESSFT 2016 4 11 H 11 HARK.
ORI R B E A R IE R R 34 (LOF) MIEEATRMeE, A4 H
HEHFERZHE 6 MANMREEMREHESUIKTEAREESERSEH=8r, HE
JEFE” PO, TR R RLE
8 HEAWE

4.1 FEZP (FEELF N TN

0

EAEGMER LN | A ‘
3 - i
e PO Emnm | mEnm | e o

AN 3 ERT
+. BILETE ING &
REREZH. G

KfEeart, %

1 7C K B g BB B
MEaE, EiETK
A X g 1) ZERIGHER G
® & & ISR B I Ak g 22
2RI 2016-11-11 - 15
FHE D ww Folm oo pu
4

N
R

H% 2014 45 9 H 18
H#AED « i eK
EIT R R IR G A
IERFR TGRSR ES
(2014 4F 8 H 18
H# 2015 429 A 23
HimE)D 5. 2015 4F




TR U OB R IR SR G IS R B R (LOF) 2017 4R58 1 TRy

9 AMANSEE LS
FABRAA .

e O ERAEPIHY SR H AR A I 8 B MR IAE S HIHS

QUEFF M) SGEMAT I 2 GIEZRAL AN A BERE B M) BIAH S -
4.2 5 RN P AR i s AR SR ST A5 1 0 0 15t B

MBI, AR EBENE T (P AR ENEF SR i) « (&
TFEEF R TR GIBEERINE) « GEFR R GE A v AV 5 6 i
FEWL) « (BEEEEAFIFRRE . BHESEARLSIEREL) - e
B A SAERNERL, AEWSEER S BS54 m R R N P
G T, BRI 308 KR Rt L, e At A AR KR 7t
B I FH S HRa AR 23 BT 8.
4.3 NP5 LU
4.3.1 2152 5 B AT 1 1

ARG E N TIPS AN B B T S AL, )5 I A% 18 <7 AR
oL PR EE AR, 3 AR AN A5 AR SR PR 5 5 A P 3T o R
A, AR T AR AT T QIEFR B0 L 8 B 7] 4142 Sy il FE 5 0 ) A (A
R GEHAWRRF 2T HE) FIME.
4.3.2 5+ 54T NN IR

W A R KA ST EZ TN

I, RIS AT G 1A 5 B~ P 5a 0 R F B 1) 52 5 iS5 /0 1
AL oy B AR SR 2 H A& 5% TS I -
4.4 75 A 3 e A BB SRS AL SR I
4.4.1 55 I 3 G BB RIS A A 20 A

15, TEEBWI RO R eKal, el Bk, R shibaE
WHIR. 17, £EN&EE. ZFEFTHERT, ARETLERILRR. —
i NSTE (S o 8 R IR DE= & 1 et SR 211 E S el w2 S T VAN R B SR
LR IR . RS 0 S B0 SR IR AT M B A R s, R S T N, R
itk Ed. 2 B, WSy akst BTt , RN ke, &8, i
B AR, IRAEARCERAE R 428 R PR R KK, BR 2t sz B Ok H 3¢



TR U OB R IR SR G IS R B R (LOF) 2017 4R58 1 TRy

VRS B RPOE Bk, BUAVE S B . ORIARAT . ORI 3 H I AT R R A MK AT
. 3 H, it/ 1-2 R MATEIRmEN, a2 by =@ml, b=,
FEHT. MM AR, FHR SRR FHRIRH .

WAEWIN, ARG RGO 5Ems, DAY 2 LM% A & -

1. RHEE, REBGRTFIMENEE, G FERMER. SF=2% R 10 84,
iPhone8 KISk, 1R3Z2MilgRIE. HEFLANZ T AL L. OLED ik, 3D &
IS 5% 7 T R A A DA

2« HECW, WEH. AT, HRIAEBREARBE SIS, K%
R 4 R e 3 R

3. REM, BATUHEL SUV 858 KM, RS EFa 8 k.
FIR B SR TR R LR S AT

4, ST PRI i S I ORBR P AR SR A R, L e )
AR AKe SN A
4.4.2 5 WA HE SR I

B2 2017 23 H 31 H, ARESMAURHEA 1.0898 7T, Ak A #FE
WAy 9.63%, [FIHNE Gt LGS 20N 7.90%.

S BEHGMSE
5.1 S IR S U LA T
SR ARTTT

5 i o A
1 B 7% 209,466,200.66 76.67
Hope R 209,466,200.66 76.67
2 ] AL 2 4% %
Hrp: fiig
BE SCRHIESR
3 TR
4 G AT A L R
5 SN IR B 4 il %
Forre ST 2R P SN IR 65 4 il 8 7
6 AT MG B A e E it 62,463,978.45 22.86
7 Fpth % 11 5% 7 1,260,628.57 0.46




TR U OB R IR SR G IS R B R (LOF) 2017 4R58 1 TRy

8 | it

273,190,807.68

100.00

T AT AR WIAGE L AE Y LIS B A I B S 10 A By 206,974,422.71 T,
B T HHE LB Y 82.03%., ANk e AN i A R IE AL B A BRI A Fu

iR 2,491,777.95 76, R4 W18 {E LB N 0.99%.

5.2 A WIRFLAT WA R s BB R O I B T H &

s NRmo

il AR %ﬁ%;?ﬁ

fFEEHA 76,625,075.00 30.37
A6 75 1 2 i 37,999,799.27 15.06
& il 32,711,306.16 12.97
Tl 21,819,853.13 8.65
MEL 13,241,574.29 5.25
TR 10,847,373.34 4.30
AHF 7,180,001.63 2.85
HAE R %5 4,893,498.48 1.94
el 4,147,719.36 1.64
J5 = - .
At 209,466,200.66 83.02

T AR IER M EEATIL > Kbn i (GICS)

5.3 IR AL > FoUE o 5 4 B 15 LA R NHR e (1 T 44 JREER H3 3E W 4
ERURAL: NRTBIT

. e o7 3 4 T R v HE
FE | BRI | RELR | HE 0B N FME ”
Eefs (%)
ERRiR A
1 00700 i j{l}i}%ﬁ 130,000 25,713,949.56 10.19
FR A ]
P VALY N
2 02382 ﬁ?ﬁ%ﬂ 422,000 21,279,971.18 8.43
3 03988 o E R AT 2,708,000 9,279,962.34 3.68
ASM K-F
4 00522 ﬁzﬁ 79,600 7,469,616.48 2.96
5 00005 ICFEE 132,400 7,440,496.97 2.95
6 01888 HIFHER 799,000 7,150,189.64 2.83
7 01299 RIRORES: 154,800 6,734,064.71 2.67
8 01136 & e E b 2,942,000 6,425,220.32 2.55




TR U OB R IR SR G IS R B R (LOF) 2017 4R58 1 TRy

9 00874 Hz Ll 276,000 5,611,187.92 2.22

10 00148 AE T 220,000 5,605,506.06 2.22

T B AIESR AR A i i A .
5.4 A WIARIL G M A3 K O B 4L 5
A AR RARFFA 77
5.5 A WAL 2 Fo O H o F 4 B 13 B EL 9 R/ N HE R R R 44 e 35 55 W 4
AR RARFFA 7
5.6 T IR 2 Fo i B o 92 < B A E EE B RN HE I (AT 44 B SRR SR
BB
AT A WIR AR A 57 S FF ISR
5.7 IR 2 Fo A o5 2 B 18 U RN HE PP IR R 44 B3 s 35 B
|

5.9 R4 HHAR A KL G40 I e 1 5758 2 1 10 i
5.9.1 A AR AL S H5 HE (1B I B -G A0 2 B A
ARG A E WIR TC AR A TR 4 72
5.9.2 ARG T BARWI LTI R BUR
ARG A E AR T AT 4 72
5.10 575 HHAR AT S 45 R 1 1R 65 90 12 58 5 1700 1

AR R TC I I B %
AT £ 0 B 5 B VA
ARFE G AR R TE I I B R
5.11 oA a i MiE
5.11.1 RGN, RIS R IR GAHIOEEEM M ER, RRKIHAHES
P HT T 44 UE 7 R AT AR H B4 W BB T SL R A, BE R g H T

&

5.10.2 i R A KL G5BT A FE FUT BLRRG A0 15 25 B 40
&
]

(e




TR U OB R IR SR G IS R B R (LOF) 2017 4R58 1 TRy

—HENZEIATTETT. AT
5.11.2 Hee BT AT 144 SRR 2k & 15 TR RE 1) 25 1B P 22
5.11.3 MR HAh 2% 30 58 7 4 B

e NRmt
5 2R S

1 17 HARIE S 1,105,775.31
2 FICIE ST H K
3 INAidia] 139,917.89
4 VA RS 14,935.37
5 JSZHSC FR
6 HoAth SYCR
7 Rt
8 oAt
9 it 1,260,628.57

5.11.4 WIRFFA BIAL T YT n] B #5157 W 240
AT G AR IR AR5 A AT 5 YT T e 45 15297
5.11.5 WK+ 4% 5= A7 AE IE A2 FRAG L X 5
ARSI G AR T R AT T 44 SR R AP AE I S RS DL«
5.11.6 BT AL AR B A HAl S 7 FiR #
£ L N TN 0N S P 9 b LS I Tl LT X S P
& FFBAEEHHRS

AL fy
AR FH )k A B 378,957,684.44
AR FAEE G 5 R I i 85,519,912.11
P AHR R A < S B B 3 232,965,343.36
AAR A AR SR R B A
AR FH A T 4 B 0 231,512,253.19

g E&EHEANCHERTRERBEAESEN

7.1 EEESE AR RESMHEALNE

AL A
A5 HA W BN R (R AR B 6 13 4 10,000,900.00

5 ST ITA] SENTH D S A5




TR U OB R IR SR G IS R B R (LOF) 2017 4R58 1 TRy

57 SO 300 1) S HE /0 [ ] 3

Wt WA S BN FRA 1 AR 08 10,000,900.00
W5 B AR A AL S0 80 5 B & S Bt ] (%) 4.32

7.2 FEEHNIZHEA 5 &R BT 5 W4
AT ARG W & E N A e ARSI L
8 MEPRKERE SR ER SRA GBI
EARAL: NRTIT

B R | e
5 H FEREAK | SRR | KRGS | SRR | ST
B gt | TS
YN IN.
oo HH 1 1000090000 432% | 1000000000 |  432% | KT
DA 7S
NI
B
T4 )\ B
I
oA
&it 10,000,900.09 4.32% 10,000,000.00 4.32%

® R FEERENHMERSE

9.1 A5 HI Py B — e U R FE - A Ll A B s 200611

ARG AR S P A R — P B A SR A LA B B S 20% 1K)
([
9.2 MR BE 2 1 SR ) L A B A S
9.2.1 3 P B 5 11 2 EE SR T

2017 4F 1 7 3 H A B I BOEAE B R R RGR IESR 158 2k 6 (LOF)
TS O R [ K 37 Ak 4 0 5 3 A R L 5 1 A 4

2017 4F 1 H 14 HRAT O T H B s A 1% i 52 A0 R i AE S 4 0 3 4
(LOF) 2017 kM Bimac oy H 8= Il IBElal, s e Bl 5 1 A i o

2017 4 1 H 16 HRATHEE 544 HAG IR A 5] ¢ T2 ELA AL S 4R 2 0 &
BN AR PG 4 F T el S S5 B BR AT A

2017 4 1 H 20 H &Af & T 45 M ImAs e A 52 A0 R i e 5 P B 4
(LOF) #{=Hilg, Welal. 5w s 55 1At

10




TR U OB R IR SR G IS R B R (LOF) 2017 4R58 1 TRy

2017 4F 2 H 16 H R ATHEE B 44 HIAG IR A 5] 5C T T o0 1 s U0 403
RFICTR B AT BR A W AR HLA I A i

2017 4 3 H 24 H AT T 15 P A e A 5 AL R i e 5 B 4
(LOF) #{F i, el s Wl AR L 45 (A4
9.2.2 HAthAHRAE B

el B IAA R A ML T 1998 454 H 9 H, RZ R ENIE I 24t T
PEMEEERESEHEA R —. ARRERAI R, FIu. Bl FIIL K
. R UM TNAE BRE S AR, EEE. R RERETAA. A
AR EMEE RS E AN A ESISEEA . BN EH QDN 4
EEAN. BNE N ETFESEEA. SINE P ETF A, aHtn
M5 FHHRE S ARG EMEARTFRE R SRR E AR X
NG E TR R R MHR N A GRS AR, DR ER SN R 3%
SHRGETN, BT AT RE I RQFN BT . 6 H FE&\b Ui
ZHEEERANFZ .

e B e IR N IR g o 3 Ak, RO 1Tl e, s AR R4
(Tl o AR HRITHIE J5 B G 90 o Bk i gn i ik i, (ERE G &b Gl
£ 2017 £ 3 H 31 H¥ds) , e REFGIRIRG LR MR E A 1E 60 R K
RIS (E2E PR 95%) R HEA 56 7 A5 8; BRI A /E 35 W i R 3 4 (%
22 FBR 80%) 4 5: HEIH T MIRE C 1 188 W R G B A I 4 (2
FR 95%) (B/C 28) W45 1; EBIHIES A MIEE Bl — SR A 7 W1 176
RAHIS A HbR- RIGSRIE S (A ) hHER S 2 FI5E 3; ARE AR ZE(QDI)
7£ 29 A QDI R R rpEa 56 1, RE KRS (QDID ££ 25 X QDI
REREETHAE 3.

fER P RS TiH, 18, REEGRBLE P FRNTH, EOiEmE
P R A RS A5G : (LD R R s U 4 7 B AL S R B 1
HIE S BE [ 250 45 e MG R PR, AP 2 & P I AR Rs () TRt &
XK app, HHEARAT. HFEREET. EEESSRMIMEIE, NEFREtE
ZWMEMIEE: (3 FREZMEFES, AR IREZFLI IR S

11



TR U OB R IR SR G IS R B R (LOF) 2017 4R58 1 TRy

80 #EXHEZF

101 #ANXIFHZ
9.1.1 v [EIF i 2 T e B W ST A
9.1.2 (LB EBOER LR ER R RIS T e (LOF) BEE&EFH) ;
9.1.3 (HEE M@ R LR AR UE R 5 4 (LOP) FRE L)
9.1.4 VLR WA
9.1.5 Fp i VS5 BEAg b B bk
9.1.6 ZESALE NS Bkt fF . BB
10.2 A7 £

B B SCAFATICT H 4 BN R s 40 NI AT
10.3 A 5 =

P v AT B BN ANECEE ST N G o B D A S . AR SCAT
TR G, v al A BRI A) ) B & A SR R R A B B

I AT IR A
—O—HEMA =11 H

12



	§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
	§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港股通投资股票投资组合
	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吊股票投资明细
	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吊债券投资明细
	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吊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吊贵金属投资明细
	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吊权证投资明细
	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

	§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报告期末发起式基金发起资金持有份额情况
	§9 影响投资者决策的其他重要信息
	9.1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
	9.2影响投资者决策的其他重要信息

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式




