b

AR R E RS T E & 2017 5
1 E=FRE

A
T

20173 H 31 H

EEEEAN: RENMBESEHEFRAA
EEFTEN: PRBITROERAF
WEXHHE: 201744 24 H



FA IR I % 552 2017 AR5 1 =P iRty

§1 BEERR

FEE NN EF S LEFRIEARR S PR RICE . 13RSV MRR B R is N,
FEAF LA A A BLSEE  HEAER E BA AR A AN J A AT

BGIEE NP ZIRIT IR A IR AR RIEARE S FME, T 2017 4 4 H 20 HE& 7 ARk
I S HRAR . S ERIANB A SR EAR, REERNEMMAAEERICE. RS ERRiR e
KR -

B E K LLSEE H B T A JE U BN IS R B, (HADRIEZE & —E /A

FEG I A SO AR HARR I BBH KUK, 5 7E MR BB Y ST LA 40 B B A
e EE SR

AR I 55 BORER 2

AR 2017 421 H 1 Hit % 2017 42 3 A 31 Hik.

§ 2 EE&=HMR

L& TR FR RAE IR fI i 1 22

S AL 000884

5o A 000884

Y (SR BLITF R

ity VeS| 2014 4F 12 A 19 H

A AR B A B A 271, 329, 035. 51 4y
RIS NI, 1A R 6 S H R RF R

7 HbR PERIHTEE T, 74523k Bl 5t bl Ase ik vf (1 4% 9% [
o

AR M B BN A E R i AR S R O ik
HABRARIE I e, ARFE X ML 5E . i, B

Bt e RIMER AT E RS EMMHE SR, e
HEPIEE fiFF. D TH AR T A K
ELHi .
YP1EE SRR 25 5% X 85% I [ 435 46 $ i 25 2%
B fjigq300 T S i 28 X 85% + HIE [ 5 i F Ui 2 %
ARIEGABEE I B 3 G, T T XU A v
IR WAL 2 A ALE TR 28 FROIE S $5 B ik it i, LS80 XU A TS

mm TIREG S, MRS RT .

LN RAINERIE & A R AT
BEHE AN P2 ARAT A AT PR 22 7]




FA IR I % 552 2017 AR5 1 =P iRty

§ 3 EEMFRHINESHERI

3.1 FEUFER
Hhr: ARt
FEM S Fabr WEM (2017 1H1H — 20173 H31 H D
L A el e 6,973, 875. 32
2. A HFE 11, 123, 438. 74
3. IR 34038 4 A AR HA R 3 0. 0396
4. IR B4 5 1 E 289, 678, 345. 93
5. HAAR L A0 A E 1. 068

T O eIt e i SAIMEYN . BBHas . HARIRN OINE A et (B2 shicas) 1
BRAR S O LIS R A, A IR Dy A 9] s Bl it n_E A 28 Fe (5 A2 s i i
@i GHEARA BAERA NG 5 2 G 5 W A, TN S LR SERRIR T KT 2K T
Fscy

3.2 e FERI

3.2.1 AR EYESHBUHEE KR RIFE RS AR 2 1 R

25 e
g | MKE | ok | e |(TEER
o ® WEED | ik |

HE=1MH 3. 79% 0. 85% 3. 65% 0. 44% 0. 14% 0.41%

M MG HE=) IR 300 FR BT F X 85%+ HIE [ 4R H s 4 X 15%,

ﬁ;
w
b=l
H
o
b=l




AL R EE 2017 4E48 1 RS

3.2.2 HES A FEMURES RTHHES KE2Z) L5 RS B #Elas &

BN LR

P AE IR DIC A% M 5 e - 0 00 328 T P R 1 3 K (] U b 40 b e R o 2 32 ) o s 3

7E.40% -

G8.60% -

58.80% -

49.00% -

39.20% -

29.40% -

159.60% -

9.80% 4

0.00% A

-9.80%

-19.60% -

o L

201412-19 4

TE: AAEEEFT 2014 42 12 A 19 HAXN, AREESWVAREREGRAERHER 6 MH.

LT L 1 Tl R S SR S

=
=
(]
=
()
o
]
&)

2015-071-20 4 foo b

[l a0 i P | O
2015-08-22 { [ -+~ camsedacs
15-10-02 4 fo-- oo

20

2018 A1A2 o T

2016-02-02 [+
1603144 |-

20

2
20
2

B R e L e S—

20
2

[y

—— ek T R (NG 0 C Gt s 3 S T i

bt — B2 I ER O A0k M alhe 5t b G ke S b ik g |

RAILEA, RHE R R IR £ 3 o ARSI P SR LI
§4 BEANRS

4.1 B&2HE (RESZHE/NA) i

Bt
[

w4

IR %%

TEAIE G 1R e 2 PR

AEHR H 3

B AE A

IEZR ML RR

B

W

DR,

20144E 12 H
19 H

201743 H
31 H

10 4

TrHEHEm L. &
2007 HEE AT AZ 4R it
B 4 N =] B
FOEBAT M5 2,
GREHEESEHAF
ER AR DI (B S e L
B8 K% e R AT
H 2012 4E 5 AR
A AR 2 & B TR

"
EaN
=
O
o

=




FA IR I % 552 2017 AR5 1 =P iRty

AFE, GATLESZH
HhER
JERCRF AR, FH
[ 2 B 2 Bt ol - A 5
AR A, {20104 6 HE
Fa i K 2012 4 5 HAEJT IEIE
REHE FF AT A 7 R
- %@‘E?2m7ﬁsﬁ 52m2$5ﬁimn3
il 2 A IR AR 51K - 74E 3 H e E g A A
i i SR A &8 A R A A
E 77 4% Bt WA RS . 2013 4F
e R e 4 HImN RAE D
2L &, DIMEMR A, &
LA RS, BT
Fe 42 PR

e O BRI E L B H IR S AT & [R) AR A0 BOA S 8 A6 0 3 FROAE S H IR
@IUEF MV SGEEN GIEZ LN RS B IMNED B RFE «

4.2 BEANRE HA S E S SRR T E B3

AN, FEEE S GEFFREEEIE) M DGEREN . E S HUE M
REERIMAE, AEWLEM BRI ST R NS BEATE F 2 G 507, 787 A% 42 il XU PR A 52
T RS HHRTA NGOREAM . AREHIA, IS FRBARGES N, LREEE M
A N8 BTN

4.3 AR GET Y

4.3.1 AP 5 H ERPATER

NAEEREARAT GEFFHRIESE AT AT ERTEL) » 8% T Am a5,
i BE v FE B B N TR . BRI — i Il . RS 5 ST B E BB, AR
AR BEFE AT R ZHIAT. SRR ENE S R &I, TR T AR
AT PATIR R

NTINZS, ~FlJaM TS RGHNA TR, EiE 0 R IELPATHEL ¥t
RGURHIPAT PRI MAh, AR RSB G Z B R H R RS 5

XFIINE Ty, AFIEERATIRITINE 5 S5 P KRERZE 5 S ARG P SE i 22 5y I 5E 5 73 e
B, PRIESHRFEHERG A THRZ G = MTED 6T Siimml . AT RAT BEE B A

5 W 12 1




FA IR I % 552 2017 AR5 1 =P iRty

PAA ] 4 SCHAT AL By B BER AL G BIAE AL 5y BT O3 e S B A & S A i A, &
FFE IR AL S LA E A S UK 22 5 285 RABEAT 20 T

AN, AREEHNA TSGR R BT, RARIAFAEE R AT 5 7
U FRy 5 o

4.3.2 RERZHIT AR E T

WA R AER A FRB A A MR F H R A 5, 48 1R BE T 80N A58 5 A 2 i (1 7]
HREZE S o AREIIN, AIEEREIATRINRHEZ S EL, MAETATREAES 505
P A FE a0 IR H S 158 5 J A8 5 I BRI A2 B i i 77 24 H A B ) % O o

44 REMAZES TR RWAZIESHT

2017 FF—FF R, PATRSRFFAGBIERIGEE, MAE T BAT RE . BRss
=TSR R E AR, HEATVOYE SR 2017 M E Sk R
FRA, PO N RAE AT R MR G e s =S 0BT, BRI SR R 0 Al T e M AP ™= A2

4.5 R GBI ESKL SR
BE 20174 3 H 31 H, ARIEESMBUFEN 1. 068 J6, AMEHINBEHEIE KN 3. 79%,
[ b S LU AL HE A 2 R 09 3. 65%.

4.6 REHAEETH NBEE ST ETE Y
AR W AT S AFAEIES: — A TR H SR 8GNSO AN — 1 N B a5
{IER (35 s T A DI D [

§5 BHEASRE

51 EBRESH=HEHMR

75 i H &8/ O b 3 S BRI R (%)

1| B 253, 605, 364. 89 86. 58
Hrp K2 253, 605, 364. 89 86. 58

2 | HEHHE - -

3| MR Bt - -

Hr: fiigz - -

B SRR RS - -

ﬁ;
(o2}
b=l
H
o
b=l




FA IR I % 552 2017 AR5 1 =P iRty

4 | BEREH - -
b | AxMAATAE AR B - -
6 | SRR ST - -

Fofrs SEITR IR R
Sy

BATH MG H & & 51 38, 460, 225. 02 13.13
Hoph w77 845, 269. 21 0. 29
&t 292,910, 859. 12 100. 00
5.2 IREMREEATW R BREREHE
R _ LA L 451
fei (AL ARMHE GE) SR gfﬁ b
A Zg\ *4‘\ q&\ @l“_/‘ - -
B | KAk 584, 768. 51 0. 20
C | il 162, 194, 264. 61 55. 99
Fh BR= s Iy
D jijj‘ G SRS T 2. 162, 760. 74 0.75
E | #5 801, 250. 99 0.28
F | LR MRS 25, 167, 880. 14 8. 69
G | AiBisH. SeEMEEENLY 118, 951. 68 0. 04
Ho | {EfE fE ol - -
I =BRSS5 1, 644, 155. 26 0.57
J | &Rl 33, 355, 587. 79 11.51
K | ik 25, 654, 116. 50 8. 86
L | FSERRE 45 AR S5k 63, 557. 00 0. 02
M| BEEERF AR R RS 858, 746. 30 0.30
N | KFIL FREERIA L it E F L 217, 558. 36 0.08
0 | FERIRSE. BIAHADR S - -
P | #HFH - -
Q | PAMMSTE - -
R | Xfb. HREMGRIL 781, 767. 01 0.27
S | &E& - -
&1t 253, 605, 364. 89 87.55
5.3 REMRIZA o E GRS FE = IE LB R/ BT+ 422 B =3 B 4l
HEF
FE | mEAE | REsR | BE G | AnfE Go | D
Eeil (%)
1 000066 rp K3 2,276, 146 22,989, 074. 60 7.94

F7T W12 W




FA IR I % 552 2017 AR5 1 =P iRty

2 601398 TRERAT , 239, 000 20, 516, 760. 00 7.08
3 600519 OMER S 42, 889 16, 570, 594. 04 5.72
4 600686 SR , 077, 040 15, 778, 636. 00 5.45
5 600399 E7 LS| , 975, 300 14, 992, 527. 00 5.18
6 600833 F—EEZ 713, 400 14, 952, 864. 00 5.16
7 600160 By , 306, 503 14, 645, 898. 63 5. 06
8 001979 FH T e 790, 464 13,912, 166. 40 4. 80
9 601288 FRANVARAT , 585, 100 11,974, 234. 00 4.13
10 000631 Jiz Az A , 376, 747 11, 741, 130. 18 4.05

5.4 REMREFRF BT RORERFT LS
AEE G ARG RARFFA 67

5.5 A RIREA RPHE S FES T 1#E BN P R RT A4 SsSB4
AT GAMEIRARFFA 7.

5.6 5 BRI A RMME 5 E ST 13E LB RN HEFR RTRT 48 B SRR 5 R

4

AT AR AR R AT B SCRFIE SR

5.7 I FHIRIE A RMHE 5 E ST E HB RN HEF R R T4 57 &R 803 4
RIE ARG IRARFA TS

5.8 5 BRI A SMME GRS T 3E LB RN HEF R BT A% BUER R B 28
AIE G AR WIRARFFARGIE

5.9 MEMRFEE TR KBTI 5 18 0L i

5.9.1 MEHIRFE ST R KBTI T RF A2 A4

AT AR WA S5 A e 1 0

5.9.2 ZE SRR BIRH R B RBOR
A < I R AE S A (R PR TR B AR D B OB B . LRI RR L {5 R 5%

Slirgizt Gl s

#
oo

b=l
H

=

RGNS




FA IR I % 552 2017 AR5 1 =P iRty

5.10 |EPRFZE ST H KB IR 5 1B 0L i

5.10.1 A3 H U B R BOR
AR G I R A o [F) PP MG [ (5 D O S B e . LU RR Al (5 IR SE, ARGEAS

5 E G 5

5.10.2 R EWIRFZE ST F K B I B S5 25 B 4
AHE AR AR AR A UG

5.10.3 A& E G R BN
ARIE G AR IR AR FA E AU

5.11 BBRHSME M

5111 FEESRBEAE+HIEFRRTEAEES HIPEERIILRAE, R
RS g H Bl —F N ZBIATEDT. ATTHER

5.11.2 FEERERH+ B REBRFEHES S RN E RS EREE

5.11.3 HALE =R

= K EH o)

)
o

FHARES 538, 781. 34

ISR S35 K -

YA -

NS 10, 110. 06

I UAC F DK 296, 377. 81

B NTEEN -

D -

HoAh -

O 0| ||| |WwW| D+~

f=ann 845, 269. 21

ﬁ;
(o]
b=l
H
o
b=l




FA IR I % 552 2017 AR5 1 =P iRty

5.11.4 5 HIRFFA B TR BSA K P B 357 B 48

ARSI AR AR FF AT AL T F I ) F2 4 557

5.11.5 REHR AT+ 2 BER P ETUE SZ PRI UL AT L
AHE AR A WA 144 IS P AN A PR

5.11.6 FBA SR BiE KA ST R 3 4
PO TONFJERL, 302 5 2 302 7T B A7 1E R 2

§ 6 JTIAE MR

AL

0T SIS < B 0

285, 553, 758. 29

57 1300 1) 5 < H Y 4 A

10, 538, 724. 13

9l - e 757 O30 1) 35 < A T [ 473 00

24,763, 446. 91

75 J 1B 2 e HR 0 A2 B A A (A Bl b L7 -
F5D

T ST AR L <y U A0

271, 329, 035. 51

§7 Z&BEANEHERARERRSESHR

71 ZEEFEAFHAES IR HFIL
AFR A A ok B TN R AR B B 1 L

7.2 ZEEENCHERTREREAR S 5 A
A A ok e PGS A BT S R ARG R IL.

§ 8 RMBHEISRHMUERRFR
8.1 EMNE—RRFHFAES OB LHIEBIEGET 20%K1F 5

AT S A I N AN AE R i G 03 B L 81 T2k 21 B BRI 20% K B — BB B 0L

10 7 4t12

=t




FA IR I % 552 2017 AR5 1 =P iRty

8.2 HMBRRF KM EERR

AIREWIN, AFESEHANRA T LRI A

1o 20174 1 A 3 H RAEMRIEGE AR AN N4 2016 5 12 H 31 HEE T HE
YA

2. 20174 1 19 H RAMNRCUE B 5 BRI R4 2016 55 4 Z=E4R

3. 20174F 1 A 25 H RAEMRESERGR AR KT HEREERAS

4. 20174 1 H 26 H RAINERAIC I B S RUIE I3 P 08 5 < SE T SR U0 5 S A 2 (2016 4R58
25)

5. 2017 43 fJ 13 H RAINERIE G BUA R 2 7] 5¢ TN #8704 n o =20 44
B AL

6. 2017 43 FJ 30 H RAMRICE BRI BT 35 2016 R4 B 4l 15 S 47 22

7. 20174FE4 1 H RAEMRIESERGRA R ESZHAE NS

§9 H#EXMHEF

9.1 FEXMHHER
1 AP 2 A G S ) DA
2 (RAEMRWOCIEBEERUE TR R R G R 1)
3 (RAEMMMIESZRIETF R R SRS ERF)
4 (RAEDNERALIE B R RNE IR R B R S L)
5 EEEAS
6 FEEEH S ERHEAL . BRI A F .
T BEEFE NS BRI EL R

9.2 7yl &
B AT I S AN /a3 ST NI AT,

9.3 B AR
WG R RSERN . EEEE AN EBEE &AM Gt & R & B f. X T
ARG, FRE LA B8] Py B2 2 SO R B e B R BN

11 o1 12 T



AL R EE 2017 4E48 1 RS

I T o )

=

RAEMNRBRESEHAFRAA
201784 H 24 B



	§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
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§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名股票投资明细
	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名债券投资明细
	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名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名贵金属投资明细
	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名权证投资明细
	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
	5.11 投资组合报告附注

	§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 影响投资者决策的其他重要信息
	8.1 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
	8.2 影响投资者决策的其他重要信息

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


