7 R UELL R 8 BAE 25 3 % 34 (LOF)
2017 4E5E 2 BEFRE

2017 £ 6 A 30 H

HEBEN: IXEESETEFRAH
HEXEBN: PEERBITROFRAF
WEZEHEHR: 201787 H 21 H



T X HIFLL AT $(LOF)2017 4E55 2 ZEER &

§1 EEHRR
R G E PN E o N FORAEATR & TR B ARG R MR 2 R,
FERF L AR BLSE M L VR R E B A A AR A S A AT
SFEE A b B BRAT IR A IR A AR AR & FIE, T 2017 48 7 7 20 HEZ 7 A4
P S5 PR (BRI B A R 2, DRI S N A R L 1R HERRIR Bk
& H BN -
BB R A LLSEAS H . B 51 00 SR U AE RS Y < 937, (HANBRIEFE  — 2 F A
R WIS AR AR #5547 XU, 15008 5 AR A 45 5T DR SRR AT 240 ] 152 A
SR EE TR P
AR I S R A
AAREWE 2017 4 H 1 HiEg® 6 30 Hik.

§2 EE RN

s

B TRRR Ji R FRUELL A8 % (LOF)
e AL 161907

5 oY 161907

Y (Y IS TE2AEDIY Y
FEA AN 2011 4E3 H 17 H
5 HAAK I & 1 e 57,998, 873. 33 17

AT R I A B BB, B % B A
L AR A AR P 1) F B, fEIEH 0T, 7)
Bt H AR 47 1 A 3 < 10 43 (B K R 5 Ll S R ME 2 TR ) H
S35 R AR 5 B AR L 0. 35%, 4E PR IR ZE AN 4%, 5L
PR FRUE LA B A R B

A GO PR B &, TR R A S8 A R, $ AR
A3 FBe A AR IR 2D A8 2 (0 2R v A M i Fe A e B A
o, FEARGE bR 8808 e e A (A2 Bl gt AT AR I 1
BB RS o B B AR AR BOR ARG B AL
SEAT I, DA IR e 4 P DA RITE [ 50f A i < R R o )
TRECIBOR AT RE M R FZMAIN, BE 6 BN 20 SRR Bt
G EATE 2 YR, DU SIS R R 22 AT A )

V& =n 23 95% X HUFLLFIFa B 2 % + 5% X FRAT R AF A2 .
A B G I SRR B &, TR T B T T 3

AR AL 2 A7 A1 & ARG JORA TR S, T8 T3 m AR, % i T
W as BTIE TR BT 4 i

AN HFRFEGEHAERAF

BEEHEAN Hh ] R R AT A A PR A ]




T X HIFLL AT $(LOF)2017 4E55 2 ZEER &

§3 EEM S MESIHERI

3.1 X EMEHIFR

¥fr. NRMIG

EEIA S Febn WA (201744 A1 H — 201746 A 30 H )

1. A 2 sl i 1, 206, 409. 00
2. A AR 3, 898, 008. 00
3. IR 25 3 4 43 A A ) 3l 0.1028
4. PARIE & 77 1 E 92, 288, 159. 74
5. iR B S %3 E 1.5912
1. ERESNGHR A O FE AL B I LRSI A, th N3 5 SLBrI R K- BAR T A
I

2. EXRPAIC LIS IRIES AR SN Holas. HhoN RS A e iz )
TORRAH B IO A8, AR SR D AR 30 O Se B i _E A 28 Se A (i A2 sh i

3.2 ZEHERI
3.2.1 ARG WHEES LI EM KR KIS RS SRR R K
_ X b4 bl s e
HEEKE | BEEKEE | G | . _ .
ARt ® BEO | mlixe | TER | 0-0 ) 0@
HZD
HE=4NH 4. 62% 0.59% 4. 48% 0. 62% 0.14% | —0.03%

#
w
b=l
H
b=l



T X HIFLL AT $(LOF)2017 4E55 2 ZEER &

3.2.2 HEE A FAEMURE S RTHHEH K RRS K5 FMLS R A e R

A2 Zh K L

1 FE P AELL R H (LOF) It G4 380 28 o P T 4K R by bR B Le B I e 2 R 16 D

121.70% 4
106.49% -
91.28% -
T6.06%
G0.85% -
45.64% -
30.43% -
15.21% -

0.00% 4

T AFEGHOLT 2011 5 3 A 17 H, @EHINNAH, 26145 R #3505 7 Bic & LBl #T

Yk Bons LE

12.02.22 4 foe T
BTy = IR [ e B~

[}
Q
[
<
-
-

2011-03-17 4

20
20
20
20
20

2013-071-20 - f--mmmt e T M

120094 o P e

20

20

1408-22 {425

20

F T T 01 T | AU SR

20

20

F TN fc PR T T [ S SR

20
20

20
20

|—}J"a'('|"|'.liiliﬂﬂ“rl’l (LOT) M £ W0 B SH PP OIS B — sl bl R0 I (0D ol ) e 0 0 B o ol

R A R 25K

§4 BHEAME

4.1 B&EEHE (RESZH/PNA) FH

A

g4

WA %%

EAREENEE
Z IR

fEIRH
i1

BAEH
L

EFR A
Ak FR

]

AEGRERELE. JIXK
180 BEIE S 17 T 3 4
T3 A AIE Bk %K 2
PR TR ST
K LAk 50 52 5 Bk
TREGE RS IR
B B R S G B VR A BYE
HFRBRESESLH ., &

2015 4
8 H 18

w5 A . 2008 FEHEAN
X ER B EEARA
H), L& TR 2010
SRR ON it v A A
BIRAR, MNFEmHEN
SATIN TAE; 2010 4 10
HENEERESE A
BRAT, JitEr=adr K

b=l
H

=



T X HIFLL AT $(LOF)2017 4E55 2 ZEER &

(S TP ) A T
%5 2014 4 4 AHENTR
IR R PR 5%
2014 4 11 H 3kl
& A PR A F AR
FERAE MRS 2015 4F
4 HMAAR AT, DAEE
(& a7 etisYial

WA A, 2012 4E 7 H

NN o 2014 F 7 AEERR S
f’;ifj;;;i%i% LA IR A AR 5

3 5 b Bl R K A 8 M. 2014 & 7 A 2 2016

wont | Ao e | 20T B || 6 A il
1ASH e EATIR A AR

FE 50 A2 5 BTk R
TREGEH RS H S
2,

BRI S . 2016 4F
6 HitANRAF, HfEiR
ERRATBI., X428
T B B R 55

1. ARHR HIRLA & N1
2+ UEFR MO SGEMTI 2 GIEZFAL AL R BB B INE) A ICHIE -
4.2 BB ARG B AT S35 AR 745 18 00 (4 U6 B

ARAR A A, AR 4 TN A T B 4 v GEFFHR B REVE) (AT EEUF AR TS
BAEERIIMEY) SR N R T TR SR, WRIROSEAE I B R B, 224 25 s )
(ERLV e B S A SN SR VNI R ok g N S B 3 i I SN B S S E NG =08 - N L A S s o
R ANF R KT .
4.3 NP HETURHA
4.3.1 A3 5 B I HRAT B L

AR Hh R B 2 A 1) QUEZR R RS E AR AP S HIERFEN) , AFHE T (AF
Lo EBINEY M G a8 o s AR BB IR SR HI R, W 70T, AL R LR
G PATE BB IS &N, IR AR A R R A, P B AFAE 5 UL A 78
ik AT Ty K

AFEIHIT T AHR B SRR L, JF AL T S — IR E T 6, TR AR A &G A
AR BT RSN 2% o SEATHR P AZ G L, X T8 5 I ATT5eN 38 5, AT 5 RGP I A AE B 2P
T — R R AEATERAT IR RIS AE R T Se N 58 5, BN A0S L EL ] 23 T e R T
XFAE 5y G IR HEAT 73 TE 0 TARAT ()52 5, 1% BRI AL S . A AR S O R ) 1 2 TE B R AT 0 4 9 52
BAE 5 o RARIUE A 5 JE U B S B, e i BERTE . AR R At . R RIESHOR B S AT HT %

F 5Ol 411 W



T X HIFLL AT $(LOF)2017 4E55 2 ZEER &

i, JE I B AL B B G A S M AT T e ), Gt e S S ) MR 2 M S B S A
4.3.2 RERXHIT AR EHUHA

AR A AR R A A T e R BURN AT A2 5 IR S Sk 1) 52 6 28 5

ARG WA T T ARG S : A R B A A2 5 1058 5 Bt ATF e 5] H R R 38 55 g 50 1 il
A8 Gy I FAUE SR 24 H S R 5%,

4.4 REHNES T RBAEEI T

2017 4E5E “IRRE AL, HEZOHT X IR AR A RIS ZR R W L EKkAT, (HEEE S
G EAN RS EBORT ), HigpitT TR, HE 5 A TP eREI6RE. K
WG, B ipo JE, HTHbF I E L, AR MSCT, BT i fA 3R IE7E 42 T
. MMERBEEN, KEEZERIICW, DEBAERE, BEBOARER. EZOZEH, 2017 &
FBOAKRE, HEMEEERES PR, WA IR BRI FE. SO E M
FEHNERAGHGESE . SN L, NRTXETCHIZEEIH TERREMR, TR
RSN KN B 1A BT M. 228 T AN T 7 1m0 4 DL AR I SO 3R sl [ N2 50 AR RR E
TR ECRERE P, M2 B9 R, BRRMEEEM™ . B =R, M A @R BORRI AR SR8
HCEA Rt — DA, OR LR AT . X TR & B H by AT RIS A Sa ibr i

PAFEUF I TR«

REEGAEARE IR R RS &, JUR B B bl BRER . e AR, AR
RIBUBEE T i KR 2at . S I BRA T MR IR S S FE, R T e 2B HIE#AT
BRREH, SMERRE, BUNRERE.

AN, AREERAA R EMREEEAR, SRR Z R R E N . R
TR TR RN RO, 2T AR R R T A
4.5 EMNEERIV SR

BEAIRE IR ATES M AUFEN 1. 5912 J0; ARG IR S M AR EIKE T 4. 62%, A5
P HEY 2T R 4. 48%.

4.6 WMEWANESFE NBERE SR = E TE B

RIREHIA, AIEEH 4 55 HE 6 H 6 HEEE T EEL: 42 /> TAE H#EMKT 5000 /3.

AR N AT G ok I R — AN AR H AR S a NECE AN B A

§5 WHAGIWSE

5.1 REPREEH-HEAHENR
=R 5 H

7/

SH ) | RS RAFIEE (0 |

o6 4E11 m




T X HIFLL AT $(LOF)2017 4E55 2 ZEER &

1| B 87, 641, 123. 40 94. 31
Hrpe IR 87, 641, 123. 40 94. 31
2 ﬁA&ﬁ - -
Ii] 5 WL 2 F3 % - -
Hope fiige - -
APRES & SRl - -
4 | REEER - -
SR ATA AR - -
SENIR G G Rl ot - -
Horpre W R0 B SRR

S e

AT H &A1 5,276, 131. 77 5. 68
HoAh g = 11, 144. 98 0.01
&t 92, 928, 400. 15 100. 00

5.2 MEMRBATI A ROBRERFAS
5.2.1 MEBRBHEB R T RITANBREHRRAS

A RSl ARME o) o 8 4 BE P 1E AT (%)
ARG AR B D - -
B | SR 2, 315, 809. 55 2.51
C | &k 39, 714, 770. 99 43.03
W1 #4807 R BOK A= H
D " 12, 485, 487. 88 13.53
E | &5k 1, 495, 449. 07 1.62
Foo| bR mEEI 1,277,276. 31 1.38
G | imiEh. g HENL 7, 335, 404. 60 7.95
H o | fEfm Aol - -
I 5L ARG BRI ~ ~
2k
T | &Rl 18, 327, 999. 96 19. 86
K| sk 4, 688, 925. 04 5.08
L | FLGEFIRE 25 IR 55l - -
M| BFEER AR R R S5 - -
N | KR BN LA H - -
0 | ERMRS. EEAHARS - -
P | #E - -
Q | BPAMMSTAE - -
R | 30t fREFER R - -
S | &A - -
it 87, 641, 123. 40 94. 96




T X HIFLL AT $(LOF)2017 4E55 2 ZEER &

5.2.2 R EWIRPRBE R LT W REABERRAE

I G AR WIRARFFA BB BB
5.3 MEFARIE A A b B e T 7 13E LI K/NHEFF BRI+ 42 BER SR B 4H
5.3.1 WG HRBHEB R LA ROHE SRS T F#E BN EFR R H2 R ERE
BA 41

e | A WEak | MR D | sntEcn | T
Eef (%)
1 000651 ¥ 1 HL A 73,392 | 3,021, 548. 64 3.27
2 601988 o EARAT 784,574 | 2,902, 923. 80 3.15
3 600104 HVREER 70, 454 | 2,187, 596. 70 2. 37
4 000895 B R & 87,700 | 2,082, 875. 00 2. 26
5 600741 HIRIR A 84,541 | 2,049, 273. 84 2.22
6 600660 A B 3 76,449 | 1,990, 731.96 2.16
7 601006 KZE8k 198,439 | 1,664, 903. 21 1.80
8 601398 TRIRAT 313,647 | 1,646, 646. 75 1.78
9 601288 LNV ARAT 434,495 | 1,529, 422. 40 1. 66
10 600066 FIHEE 68,997 | 1,515, 864. 09 1. 64

5.3.2 AR R % A SO E b 2S5 E K/ HEF R LA R R R
B 20
AT G ARG WIAR RS A B ISR
5.4 MEYREFFF PP ROAFRE LS
BEAME MARRFFA 67
5.5 W5 BRI A SEMME G E G 3E LU RN HR P T 142 i 27 B3R 1 48
AT G ARG WIAR RS 77
5.6 5 BRI A AMME HE ST 3E BN EFRIRT 2 B SRR R E
il

Pt

I G AR WIRARFFA 5™ SRR SR

5.7 WEMRIE A AME S ES TS E B NEFRIET IL4 5 e B IR 5 A
ARG ARG WIRRFFA &R -

5.8 MEHARIE A SMHE G e F 715 E LR/ HERF BRT L A2 BGIER B A 40
ASFE AR IR AR A BUIE

5.9 W EWIRAE SR F AR5 H O v

WRIEEEE G R, AHE A TR AR 5T

¥ 8 1w

P



T X HIFLL AT $(LOF)2017 4E55 2 ZEER &

5.10 & HR AT SR B I E IR Z 5B A
WIS O R, A S AT % [H 5%

5.11 B FEAHEHRE HE

5.11.1

AREHN, AESBERKE+RZIESFHRT EEAAFEPRERINLRAER, R &R

il Bl —E A WAFER B ATTER . LTELR.
5.11.2

ESBFHA+LRED, AMEESE TRNEES S RME FEREEZ SRR,

5.11.3 HARE =Bk
Fs P &8 ()
1 17 HPRIE 4 1, 980. 93
2 I ISCHIE 5 1 2K -
3 IvAlidiieil -
4 M@ ID S 1,051. 80
5 I IR R T 3R 8, 112. 25
6 HoAth S UAGER -
7 FEpER H -
8 HoAth -
9 At 11, 144. 98
5.11.4 HEHRFFR BT8R K T #6625 4

A G AR IR R AT B m] 4 05155
5.11.5 &R BT 4 B = AR RE Z R 1B L B Ui BH
5.11.6 HEARBEIFE #2422 P AEREZ R IE R A

AT G A AR AR B T A+ 44 B S TP AN AR i 8 52 BR 5 10
5.11.7 2 BAR BRI B .42 B B2 P AEAE U 52 BR 15 1 1) 16 B

AL S AR AR R FA BRI A S

§ 6 R ESLHES)
i

et I & 0 AR A

30, 193, 072. 60

e 7 T30 1) o < 5 Y 0

29, 932, 790. 51

9l - ¢ 5 ST ) e < A B ] 4 50

2,126, 989. 78

et ST TR) B R o A2 B A A (A s L7 -7
HA))

#
©
b=l
H
b=l




T X HIFLL AT $(LOF)2017 4E55 2 ZEER &

| AR IIAIE & 0 L | 57,998, 873. 33

§7 REEFHENSHBERRSRRLEERHNL
AR IR A NI T 8 4 R A 4 BB GO .

§ 8 RMHEFRRNIMEEFR

8.1 MEHNE—BRERFARESHBLHIER T 20%H71F 5L

1 A e S A 2 R A3 A
Wi o HERES O
s | | s | - W || G
5|t oontnt | 4 i g | AR Lt
X I
2017 j‘5|5 6 737
*ﬂ‘*@ 1 HZ 2017 E 3 0.00 | 28, 797, 041. 69 0.00 | 28, 797, 041. 69 49. 65
H 30 H
o A R

I AL G B T8 P A LIk B R 20% .

ARARA I G R B E U el L = A rp R [m], B A8 PN AT e Jo A I AR Bk B 7, T e 2k
S BUFEE s IR s AR 1% D0 AT RE 51 A3k e AR s IR KRS, A A 25 45 Tk [ e 2 S A+
B (B 3 5 A ol 45 % 2 LA [ J A 3k <t BB 82 /8 A LA H 36 587 1 K T 5000 /578,
] eI I faa 0y S SHARR &SI E KL & S FEH T .

§9 #EXMHEZR

9.1 FEXMHER
Iy R ENIE I 2 HEMEA S G 8 AT S S ER SCAF
2~ (X FUELAMFRHOEZF BB 2 4 (LOF) £ &5 R
3. AFFEEEHA RN ARSI B, AR ERE
4y AR I AE B I 2 188 BN AT IR M3 v B SR SR W1 S At i 24

Of

5 HFERFIFLAFRECIF I F R4S (LOF) 2017 4£55 2 S 5,
6. JiFIEESEIHARA A EF SR
7« (IFHFIELFFEHAE SR 5% 3 4 (LOF) FLE HM)

010 7 11 b




T X HIFLL AT $(LOF)2017 4E55 2 ZEER &

9.2 fithh
HEEHNRIIAF, FHERTRESEHAMEE: www. wjasset. com
9.3 & HFR

P8 AT AEE MU N 8] 23 3 BN I A 3 T G B 2 ) B SR A i BN 2 )

RRESERFRAF
201747 H 21 H

2

%11 o 11 |

\|



	§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
	§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

	§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




