K& EIT T RIFRE BB A RHES
wH4E (LOF)

2017 5

F3

5 9 2

=R

2017 %E£ 6 A 30 H

EEEEN: KEESEEARIMEAT
EEHEN: PERRBITROARAA
201747 B 19 H

WEEH A -



KAS ST AREIR A (LOF) 2017 4F45 2 R 45

§1 EERR

HEEHANNEHF S MEFRIEAR S st AR R RSP B K,
T FL A B R FCSEAE  AE PEA TE BEAR AR AN ) S TUE

BEFE N ERBRIT RO A RARREA LGRS ERMME, T20174E7 17THE
B 7 AR I S5 AR AR . RIS A SRS AN, RIEEZ N B AL REBRIC .
SRR B ORI .

He S BN R U OSSR B i SR U A8 BRI IE R < 937, (EANRAESE 5 — @ & A
SRR EWVSUFARIAMREZI . BB S, Be58 3 FE AT A5 R AT S A2 B 3 A

LRSI,
A IS E R RS H T
AAREWIE 2017 44 H 1 Hilg%E 2017 46 A 30 Hik.

§ 2 HE& Mo

B & RAR KAFEEIT A8 IR & (LOF)
A TR KIGEERST

4 F A 163001

AN ] 163001

F&iEE TR R
A FAMH 201547 H 20 H

0T AR I e 07y B A

122, 141, 956. 15 4}

BB A AR

AT el B R BT B E, PR T IR AEAT
M BT AL AT P BT, AR R ] XU B RS T
AB SR O St b A R # BR [ml

AT G R IR B B 6 SN & ATIkE
B G UL B ST G E B R, T ARS
BT H AR AR B B, A LA OML P A # BE 1A T
WHFL, TS B Re B, i oR B G B FE
PR A, SO E NS BE A
B, IR &R B G B 4T 8 0 EAS i 1
%,

NZs4=a e 33

HRIF I 25 T 2B 38 B0 35 26 X 60%+ 71 [ fif 25 i 48 il
252 X 40%

IR WA 7 A

IR EIE S, BT B
BEab A, LR XS A U e (K T IR R, E

11w




KAS ST AREIR A (LOF) 2017 4F45 2 R 45

[T R TiEitE =y T B E - o

FHEEFN KiERSEHARITUELATF
HELEN PP ] R AT A A PR A ]
§ 3 FEMZ I MESIFERI
3.1 EEM LB
. NRMIT
EEI S fehn HWAER ( 200744 H1H — 201746 H30H )
1 ARHA S sl s -4, 912, 880. 89
2. A -6, 375, 138. 11
3. MR- $5) 35 4 47 AUA HA R 31 -0. 0509

4. AR B 1A

112, 008, 024. 40

5. IR S A0 B

0.917

T 1o A E S e S AR B iias

BRAR DS B 5 R A, A A 9 A 39 O SEpl e as n_E A9 4 so i (B 22 sh Wi
2~ Frik B L SR AR A CAE A NN RS 5 2 S A4 30058 (B, o P sk 22 2 <
TERSIE S f) FR S [ B 2D Rt B B9t 4 ), T N B R SRRl st KT EHR A

HAbN CAE A e EAR S a1

B+
3.2 EEHERI
3.2.1 ARG RS M BIFEB KR KIS F NS LB R 2 1 L
X Mb 235 b 5 FE 1
" AHEMKE | EEKE | SRk — B .
B Bt @ b P %Iﬂu}é?ﬁﬁﬁié O-6 | @—®
k=1 H -5. 17% 0. 79% 1. 63% 0. 44% -6.80% | 0.35%
03 7 311 W




KAS ST AREIR A (LOF) 2017 4F45 2 R 45

3.2.2 HEEFRAEMURES R FEB KRR L E LS L RE Al &R
A2 Zh K L

i L | — ...... ...... ...... ...... ...... ...... ...... ...... ...... ...... ...... .......
3.60% |-
0.00% | ‘ ...... ...... ,Il- , p., ...... ...... ...... ...... ...... ...... ..... YV s PR S S S '
g0 kN W

RTLTARIL TR SE .| RS | — TR SR SRR ¢ 2 S . o et _

LA TR L T .Y T
S10.T9% Ab----- bHW ...... .......... 9 ..... i , ...... ...... ..... :
RVETS [ A S8 LIRS SN /7 o P L~ LSOOG NS NS NS NS NS N1 | 488

[ T | 1 | RS — , ..... I I , B 1 1 = ..,,.,,, .......

71 58% J}-eeeee I — — - . — — — — : : : : : :

L 1 | — 4" 5 R S R S SN S SN S RS SIS NS S

b I=Trd N | SN kSN SN S SUN: SUNNE SUSSSNE SURUE SUSNUE SUSSUNE ORI SUSUE SRS S AU SSSSEE SR AU S
o w I = = o o= W o T mw o e o o o o 9w
oo o 2 o = —oonoodo 0 o o - T 4 o o9 - T
I fus} ) - o - o [} & ) I~ o o} =} - o - o + Te} Jia}
g g Q o T Q2 g g g Q o g g = 7 o o o o o 0
W 1 W [T - ) o @ - w [ N
= = - - = = = = = = = = = = = = - = = = =
o o o o o o o o o o o o o o o o o o o o o
[ Il & aom [ I B & aom [ I B & aom [ I B

|— Fefa BErr ERE £ CLOF D Rk Gy SR ehip U0 st — e fa Bear BRI & CLOF D slhsd b gkl B v di s
e 1. BURHBI AN 2015 47 H 20 HE 2017 466 F 30 H.
2. WHEERME, AESAEESEFRAENZHE 6 NHA N NECH. &R, A5
ST T L AT A 5 A L E .

§4 HEAME

4.1 B&EEH (RESZFE/NA) fHih

ARSI | EE L
é " B
e s EROm | BEOm | 4R (s

KAG =L 2 MK g, ROk
JBEZE IR S5 45 54l AR Ll 9T
e, KEERT AL, 2010 4E 7 H
TRAEAT I R MAKGEREEHRE
BIRA A [RITEAR, NH=
BH4 (LOF). | 20154E7 H A5 BT F0 AT X 4
R KAG =S ER 20 H T B ir TAE. BAEL
GRS BT A AR S BT T A A A
& KiEEfF AR 5 3 RV Ak BF 9T
INEE I BB UE SR T, BT EA A5
WEHRE. K5 M. KEEHLZEK
HHIE— 7 — % £ W f 2 TR AIE 5 A5 R




KAS ST AREIR A (LOF) 2017 4F45 2 R 45

AR H T e & KIEERTRET
e, KE b R 5 e B R A BIE
I Fg R C B TR F B HE4E (LOF).
HANES 1R BT 5 KB BRA T
& KI5 WEHFHRERE . KE
I3 RNIE S5 1% BT 5 AN R S AR
G KPR G HFEREREE. KT
I3 BRNIE S 1% BT 5 E— 7 — I T AR 2K
. KERTE IFRAEFH T RS
BAT I AL R g KA FIZ RIE B B IR
fic B R A RAE SR GRNE SRR RS
BHEELE. KE KAB S B A 7 BRI
S R4 HA ST B E. KEME
TR A RIS fit 5 B J5 $% % 2
wEE. KEHE &, KERTFEET
B % TR R g W& R VG B IR A
fic B R A RAE SR REFF R RS, K
BHRELE KA 18 Je P4 8 T IR
HHIE_ B R B A BE 75 8 % &
J& R HAE &, KEEHPETLE
7 W R & b R 5 i B R A BIE
(LOP) 44 FREEEMKET
B BT E b 2O e 3
<y R A T S
(LOF) M2,

L. B AR H W DA I Gl o 2 HO9iE s Fig siA 3 AT S i /A8 B A 0 BN
TR H O HE;

2 AR J < ik G 20 T UIE 3 ML A B DA < 22 PR N AIE S5 M 55 A S LA ) AR 22 i i T o B
bRt

4.2 EEANREHA R ZE B EERTEHE KA

A E NS IIN, PRI T (PR NRIEMENESR S ek S A i
P HEEFRME, BRI BHTA NRRA G, AR FH S0 HHRAT AR
1 AT A -

AHE R QRS LS T 1 BUE TR SRR AR E AR — B A W5
B ST JE A BN FBE I 77, FERUTEIE SIS/ MR P B0 A O RIS R, 55 9k
XN RPN By il

#
[Sa)
=
H
B
=



KAS ST AREIR A (LOF) 2017 4F45 2 R 45

4.3 AP GE LY
4.3.1 AR 5 EKHITHEOR

KIREHN, AR CSATATFEGHIE, HELATFLEHEIEARR, DT RFEER,
IR AE GPAT IR B N ER ], IR TAESIEE . VAR ER T BARUE A 22 2 U B S . T3]
I, AR SRR AT A RS TP RIS S EE SR s A58 5y i AN £ SR ) e
.

4.3.2 R EI ST NEIE I

AAREWIN, Broe e A AR B B BB T IR A & 4, R &R AR K ES
5225 B AT I8 H R A28 &) BB B0 1 53078 gy s i ik 27 24 H AS & 10 5%I1E T, K
RN H L HAT N -

4.4 RGN RSB TT RIERIZES T
4. 4. 1 MEPA RS R RENIBIES T

SRS TR AR, KON R, RS, RS A D R
SEITE)L, P BRI RN S S R LT SRRk T, EEZG AT A TR
BLV RES, S5 Rk RO AT R O . Bk, b 6 A 30 H, BEZE O
TR 0. 17%,

A S MR EAL B O AR T 2, P 22 TR TR A 2 SR T R AR S BB PO 4 R
A KR BRI R R TR, TR IR A T 5T 5 AT AR, 38 SRV 23
RO ML, )4 R R R i AT 25 «

4. 4.2 2017 F=FE i R ENHIE R

4-5 A i R T 4R S 5 R R & 5K, 6 A RBGRRIR ST, 1T
TS, T DA SR R M Ak s ) ERRIR AL, R E RNT R . SR, 1
WA R RIRA DA AR SRR, BT SIRR AT I MR & B, T35 [0 T ) T R K T
B B, AN AT WA

B2 2T A TR Ak SR T, 624 Tl B NI S AR L 24 R W
Tt HEB MR S AR AT, AT A AR ek D, R
D34 AR TN FLI o R LA PR, M i S B R (2 RN, A PRy o i
MEITTEHEAT AR O AL A F 5 WA 0, SRR BT (A AT M B DR A HEAT 4288, 38 R
Nl 435 e 5 4 7 3 2 [

&

#
(o2}
=
H
B
=



KAS ST AREIR A (LOF) 2017 4F45 2 R 45

4.5 IR 5 WA ZEEHNL SR

A 201746 H 30 H, AELEHAALFENO0.917 7T, WEBHHR{EN 1. 457 6, AH 451

WAL S i I8 KR ON-5. 17%,  [F MY G LA R R R 1. 63%.

4.6 REVARESTHFH ANBEE ST HETE R Y
o

§5 BEABWME

1 REPRE ST HSHIL

5.
Fis

i H

e (o)

e

L PR LB (%)

1

BLad Bt

91, 242, 064. 11

76. 05

Hrpe B2

91, 242, 064. 11

76. 05

FHEHRE

] 5 WA 5 %

Horp: it

B SCRRIESR

B

ERAT A AR TR

SN IR S 5t

Horpre KR AR SN IR AR
R

AT RS & &A1t

25, 876, 694. 16

21.57

HAb 5™

2,852, 766. 77

2.38

9

it

119,971, 525. 04

100. 00

T AR e AR RS

5.2 MEHRZATIU A ROBRERTAS
5.2.1 |WEFIRBAT I REFARERBEAS

o B3 A S L B A A

g 1Tk ARME o) iy B 4 E P 1E L A5 (%)

A I 3N NN N 4 - -
B | Rk - -
C | gk 81,277, 175. 54 72.56
b M) BT B BOK A AR - -

N4

E | #50 20, 071. 80 0. 02
Foo| R mEE 5,708, 641. 72 5.10
G | imEh. SiEMirEL - -

#
~
=il

O

p=il




KAS ST AREIR A (LOF) 2017 4F45 2 R 45

Ho | fEfE Mgl - -
I | EEAR . YRGB HE AR RS 38, 451. 81 0.03
J | &Rl - -
K | sk - -
L | MR % RSk 41, 847. 12 0. 04
M| BRI R S5 - -
N KR BPREEAN A L B L - -
0 | BRIRS . BRI ARSI - -
P | #HE - -
Q | BAAIeTE 4,155, 876. 12 3.71
R | b A E LR - -
S | &%E - -
&it 91, 242, 064. 11 81. 46

5.2.2 |EPRFEATW A REBRBARERERTHE

e ARG AR AR W i 52 o L B TR I

5.3 MEWIRILA RME G ES T = FE L EIR/ D HEF BT 42 REE SRR 4

e | mEmE | REAR | HE D | AhE G | D oao)

bl (%)

1 300158 PRAR 1 24 142, 000 2, 303, 240. 00 2. 06
2 300326 gl A & 239, 839 2, 252, 088. 21 2.01
3 002675 Rl 150, 700 2, 148, 982. 00 1.92
4 300233 GIREZ 100, 944 2, 118, 814. 56 1. 89
5 000739 sl 268, 600 1,971, 524. 00 1.76
6 300238 ) 76, 850 1,948, 147. 50 1.74
7 002680 KA 125, 500 1,918, 895. 00 1.71
8 300204 & 119, 125 1,857, 158. 75 1.66
9 002433 K % 194, 500 1,799, 125. 00 1.61
10 300003 IR R 81,223 1, 795, 840. 53 1. 60

5.4 MEYREF WP RNAFRREAE

E: AREEARREWRARFFA 6T

5.5 MEFIRIE A SME L ZE T 755 IR/ MR B BT T4 5 3R A 40

E: AEEARRERARFTA 6Tz

b

=
H

p=il




KAS ST AREIR A (LOF) 2017 4F45 2 R 45

5.6 R H IR A SMHE G E ST E AR R RIRT 42 B ORISR B R
48
T ARFE ARG AR A 5™ SRR

5.7 WEHIRIE A AMME SR SR HE AR NRFRET LA SR RE VA
T AREEARREPARRFERER.

5.8 & BRI A SOMHE o5 G B E LA RN HEF R BT L2 BUES 3 B 40
T ARG WIRRFFABGLE.

5.9 REBRAFEEBH KRB 5 HOLUH
5.9.1 MEWRAESH R PP M 48
T AR AR WA A A R RII L

5.9.2 ZE ST BRI BB BUR

T AR AR WA AR R

5.10 HEHRFE S TR KB IR 5 10 i
5.10.1 A3 E U B HBUR

T ARG WIRAR B R E G5

5.10.2 HEWRAE ST T K E U LR M5 A4
T ARG HIRAR B R E G 6.

5.10.3 <3 U S PP

T ARG WIRAR B R E G5

5.11 T HEMERIE

5.11. 1 EFNAEESBFE NI HLIEFRRT 2R WA ER L RAE,
HAERSE mH il —ENZBATFER. LTHEE.

5.11. 2 REPFN AR SR EHNI TR RES, MEEEHES SR EEERERE
HIETE -

5.11.3 HARE =Mk
Fe ZFR SR ()
1 FHIRIESE 21, 804. 36
2 IRCUE Z5 5 Sk 2,812, 143. 96
INdibeil] -




KAS ST AREIR A (LOF) 2017 4F45 2 R 45

4 MRS 5,207. 05
5 A FR ) R 13,611. 40
6 | HAthSKR -
7| FHETRH -
8 | HAth -
9 =ann 2,852, 766. 77
5.11.4 & HIRFEH 40 T H R o] #8555 I 40
T RIS AR IR ARG AT FE BN I nT e e £ 557
5.11.5 & BRI+ 42 B E A ETE 2R 1B I 5 156 B
. e o 4 FUESZERAB I | HEETT |
s Ji& ZEARAD JE 2L A4 R e Tt 38 52 R 175 40 15t B
1 002675 R 2, 148, 982. 00 1.92 15 45 g
5.11.6 BHEAHEHRE MERHASCEH#HR T 5
e TS REAMER, S0z M550 errREE.
§ 6 FHRESMHHER)
BT Ay
i HA ) 5 4 A0S A0 128,012, 283. 78
ot ST 1) 2 4 FR 47 40 5, 130, 946. 51

i - 7 ST ] e < B ] 453 40

11,001, 274. 14

et AL PR 2B (A (o @b BL7 =" 3481

5 I A R <y 90 i 0

122, 141, 956. 15

§7 ZEEFEANCHERRERELEEHER

71 & EHARFHAE SR IR FNL
Vi AR A R B RIE B R e A .

7.2 ZEBEANCHBEERERELE S5 WA

Vi AR A B RS T [ A

REW T A,

10 7 11 h




KAS ST AREIR A (LOF) 2017 4F45 2 R 45

§ 8 MR RE RRHMERRGFR

8.1 EWH N B —RREFFAESHFHLAIEBEGET 20%K1E 5L
TE: AT AR N ARAT B BB R 2R A AT b )ik 2 sk i 20% 15 B -

8.2 UM EE SR MM ERFE R
TE: ARG AR S IR AL B E PSR A RS R .

§9 #AEXMFEF

9.1 FEXMHHEZF
Ly IR M 2 v 18 37 4 (1) S A
2. (KGR REAT IR TER B R EG AE AR T e (LOF) E&EF) |
3v AKGBEITREAT IR IE B R G AE AR TS (LOP) BE U )
4y (KBERTREATI R G E RS BIE R i 548 (LOF) FLE )
5. & B TETE T b4 iR B 5 A A 1) i A
6. KEESEHHRTTEL R B, A7 F5HE KT E SO

o

~

9.2 fFJHh &
R EHNIP AT

9.3 B HX
KEEXGEEHAERTTEAT ML http: //www. cxfund. com. cn.

KEESEHERFTIEAT
2017 7H 198

Ho1ow 1w



	§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
	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




