WEEU R RBIRER SIS REEE
&
2017 £E58 2 EEME

2017 %E£ 6 A 30 H

HREBEAN: BHEESBTHERLDERAT
HEXEN: PEERBITROFRAF
WEXHHB: 201747 H 21 H



A BUE N R OB IR A 2017 4R50 2 TR,

§1 EERR

S I HE 2 B A AR TR RS A7 B A 15 S M o K
R HL A TUIE L R P 5 R AR B AT

AT AP E BT I TR A T RE A S A e, T 2017 457 3 19 AEKT &
S I SRR . IR AL AR S, RS AR R BUE R 85 R
NI T it

S RS LIS (5 1 . B 0LR SR 1 SR R B e 72, (ERAE R — 2 R

SN A SR F AR R RV KR, BV 30V Ve SR 7401 A
RSP

R 5 R B

AW 2017 4 4 F 1 S 6 30 Fk.

§2 EE=HMR

FL & fRRR AR Y RIS E RS
P TRIFR HAEZER
ARG 161834

BAM, KESHERESAFREREZFEN (FF=
), BEMBAFRCE. BEENES, Hu] i
5o BERTFERGHE =ANFESHEE, AEEFHN
S (LOF), FFHE A AAREEE R AT E
RETNEARR RS (LOF), 2N, HyhHils
WL 2%, FHakSE F TR 5. AREES AR AT 5 nT
IRYEAEHLEAT L A2 5y, WK (A DAAR B S BN 2
TN, Horp, EREN H AR — HIATE G B
XFREE s anizont B H 88 AE TAE H 8l H P4 g
AAFAEXS L H B, WAz~ — TAEH.

|

H i

(S

5

HeAFEMH 2016 £ 8 A 1 H

5 BA AR & 0 AU A 1,622,371, 621. 44 f4

BT X EWMAT WATIDHERN D B ANEL R, FE2
EEFERG=HEN (FH=F), B E REA
WL ARG TE, A E R A 00 H B SR S
Py, Rkt s, SRR 54 E IR
BB A AR DURE )3 R SR AT R, 040 it AR f
A . ATy B3 (LOF) Ja,
I R 0 A AR B A0 3 A AR I 35 > m) B AT
B, A RBGEEO SRR A R R, 1B RIS
B KR E HE M

%2 00 12 W




A BUE N R OB IR A 2017 4R50 2 TR,

AEGEAERERSEFAERE=ZFN (FE=H),
Xt B B A R A R B AT R SRR A R LR 558
AT BLURGE R R I L RN T, A
FIFE 3G A T H AR S e s, flikhens
B ST ARV R AT 5 4 BRI 5 1) 1 A S gk
ATHETR o K58 M AR T Al & K 5 HES) b T
PN ISR, TR RRAE A R OO
FMg. EEEFRAERE=FEN (FE=F), KRR
FE ST B 0%-100%: FEATFRATIEEE B
P AR R B I LB AMI T 80%; AR S H
H 2 AEIBR BRI IR B AR S IREE 5, &
HEN A RFFAMETZ S REE—H . ARE
oy EmIrmsaEES (LOP) J5, ERRITEZE RS
DrRE S AETR TR A AR SR T30 2 5% 74T i
PR b, R R A A EIC A A BRI 1 2
A SR EAT R, 1 G AR BUREOL St b A v A
o AFEEHY EHITMASE (L0F) J&, MEER
72 i A TR 1 E S 0%-95%; AN 5 H H AR
BRIAR IR B A TR AN L RIEE )5, REEAMET
BT AHE 5% FIBLE B 2 HAE — 4 DL I
ISR o

b £ b A

PR 300 FEHI 7 2 X 50%+ b E A i FE B0l =R
X 50%

IR YA 22 AL

AF G RIR AT IR, FLITUYIC R AT FI XU 7K v
T MES Mt Mgk e, J&THmBiix
Bz e PUIMA k) 2 7 it o

== IN RAEF ST PR A #

HEEEEN Hh R R AT A A PR A

§ 3 FEMFZIEHNESHERIN

3.1 EEME iR

Hhr: ARG
FEW 55 Fa bR WEH C2017FE4H1H — 20176 H30H D
L AHA L SEB 2 -6, 657, 283. 37
2. A HF -18, 010, 610. 22
3. IR 35 5 4y A BA -0.0111
4. AR LG 7 1 1, 606, 446, 522. 15
5. AR EE A0 A E 0. 990

e 1o A CSEIETR R A AR O . Bedilleas . HAtloN CR & & fetirfa 22 shiieas) kR

Ed

3 F12 W




A BUE N R OB IR A 2017 4R50 2 TR,

FAR G RIAREL,  AHIRIE A E s B s in EACHI A se i E AR s as .«

2y ERARGWHIRIRA UG NL ST, fln: e Ry, BE2%E, ThA
P A SERRU e KT EAR T A 7

3.2 e HERI

3.2.1 o3 5 HIEE S0 BUFE M KR R 5 R H L 5% b B v Wi 28 2R B EL AR

BB

FER KR
)

FEBKER
UNGEEO)

NEanse"
i & RS

N&aa e
e s R b o 22
@

O-B

@-®@

dE=AH

—-1. 10%

0. 33%

2.97%

0. 33%

—4.07%

0. 00%

3.2.2 HESAFEMURES RTHMEN KEZF) KL SRS AR R
B L

S S T TS AR 15 il 300 N 48 L B RE M 2 0 () Dy S 50k L P

G.53% -

1.63% A

0.82% 4

0.00%

-0.82% 4

-1.63% 4

201&-02-01

s Rl s E I 1 S S S

[— RS BRI DEUNKR — BB R Bk |

2017-05-16 4 F-----a---=-

2017-06-011----

e AR EFEAEMHYN 2016 48 H 1 H, AEEEFAMHERAMR G PIARAR —4, 45
EEFRKME, AHeBEEE FERGENN A NECH], SIS % 05 B8 e O5F

HREERANE: EEERENE=FN (

=), R H S TT RISy 0%-100%;

%4 70 312 10T




A BUE N R OB IR A 2017 4R50 2 TR,

FERTFRAT LG S AR B R & B MBI T 80%; R 5 H HALE MR Tt &2

Ee-
AN S PRAIEE IR, ARSI A RFFAMET 5 PRIk — 4.

§4 BEAWME

4.1 B&2H (RESZE/NA) Hifr

AR S 2T | 2 Hol
é /D\R N, E
o e ERAY | BEfEAW CEIR v

fifi L2247 . 2008 4E 3 H B4R
ERESEMARAR, ST
APV FE 5L AT AL
R MRS . 3 2013 4F
2 H 7 HiERETARE A A
EHFBREREESEH, H
2015 4 5 A 6 HiEZHATARER
KR A R S 4% B A 4 3
ST, H 2016 4F 10 H 14 H
AT R o B e 1 R TS I
- 8 4F BEMIERRARESEESS
H, [ 201743 H 17 Hig3k
R ER A B 22 52 W TBOIR & BIE
HREERELT, H 2017
5 H 2 HilF e e
Bk 2R 9 T B VR A BRI S 5 vt 3
SREZM, H 2017 £ 5 H
12 H AT R AR B =F 5 T
BEMIERRARESEEES
B, BAML TR, HEE: $
[ .

F ZE W | AERSESH | 2016E8 A
Y e Henm | 1H

VE: 1y BRACRERR H AT AT H O fe R A R A ROH B "R kg 2 H
2+ AR AE R SCEMAT T2 GIEZFAL AL 3 BERE B INED HIASRLE -

4.2 BEEANIRE A A E S BERMRTEHF ORI

AFE G E BRI A AT (PR ANRIMEIESRE) « (R ANRISMEIESR 5
WEREIE) « GEFRREGBEEHINEG) AR TEEL . CGREFE8 e REIERS
RUES R A 13 A ) AN AT SRR A RILE, A ISR = 53 1) S U BTS2
SR, AR KURS: (K3 A, D9k e A BREAT NSRRI 2, To5 3 2 0 AR AT AN i
WIAT N AEEETEE. BTN FAEEREUSTEHRENLEEEFANZE.

% 5 W 312 0t




A BUE N R OB IR A 2017 4R50 2 TR,

4.3 AP GE T
4.3.1 AP 5 ERPATRER

AT G NARSE T ERE I A ) GEFF R SRR S E B A R AP S HI R SR L) ,
E T ANFEGHIEY M (AP ZEHPATHIELY 55, R TGP PITH R, &
AR S — A S .

BRI, AEGEHANME T4 ra, N TITAREHS APt
FCHF. RN, RTINS, KSR, R A ROl AR &8 BN & I 5
ST PR RN LR, (RAUE 4R 58 20 A O ST 3 Bt e SEpL il o

TERZ G PATHNT, ARG EBNSATR D 6, 8 “B s, s, Lo,
LGP RN, BR S IRRA A G AP S PITHLS .

FEF G AN, AT PN E N BER A G OLEAT o, JF B AR S AT I L7
Braedrs b, AFEGE T NER 2128 5y il FE A~ FIAH ML 5 WA B PAAT 16 DL HEAT & IAAS
SESHIGRT A, FEXT R I o) AT R R

i LA, AT PNAEAR G I PR IAT T A5 5 il EE R S E

4.3.2 RERXGHIT AN L THHA

AR HIN, AFEERKIUFAET] RSB A2 5 A R i 7 W2 517 9.

AR EWIN, AESEHANIAREHEANFES ST A TF 50 R B R85 5 A
DR BLITAAE Gy B ZAE SR 2 H RS E ) 5% G L.

4.4 G AE ST R KIEIZES

AN, A ZERE T BEABAT TR, AR A A LTI P Ra mlvE , AR O A i Hdh
T —ZFFZ GDP [A] LLIEGRAE 6. 8% /iy, WRART—FFEL. PPP AN BOR I EE R Ty, S0
B PR AE R . Py AT D) T AT R SR D BRIWESR, Dy i 8 &5 [ LU KR TR
(E NS B TR ML A — B, IR I Dt = BB AR R I . R BRAE E R4
Drak s o5, ORISR AR OREE T RS, B AR AR S A s kAR gS, (B
T BN = DU 2678 B WA T A Rk TE

SEMTIA T, 5 A, IERSBITRA 7 CEWARBRAR . & S im0 FHE)
PIRZE G EART (L ARRARLES . WF. SPE A QIR Sai iy (PR

% 6 U 3t12 0T



A BUE N R OB IR A 2017 4R50 2 TR,

AR CORAERT ALY ) o o, s LW AR ARATTAAT B I, EMREE)E 12 > H WA H
JCER ) 50%; JEIE KSR 5 O IR By, AEIESE 90 A HAR H WA T 2 =] B fr S 20 2%, H.
ZALTTERZALE 6 N A WAGHAL . RO E T8 AT 3T 7R ARSI RE, ER
WARIEESZ5E (WFHERBIR. mE MR AR E) WALHMECEE S, syt e tir
TEM, Sl SUHERREE, REEATISRE R, FFERABINURGA A E SIS 37 G e it
T 2R ER . E I AOEHE AR N LT~ m AR THRMBLR AT 1A 208

AFEGINN, JRREH S R I AR A Y e i, R IR T . eSS T e U7 BT A
7 1 I H AL b, I KRB I S RE — M E IR & BT T SR OT KBRS R
A8 e s I e AR Kb o

S CFREO IR, AR B AN =, sEr R AR IE N " 0T 58 RO 2 1Y I
fire FTUA=F, ARG RS ™% o 1A S 52 00 H (R . SRRSO, B, 1M
o fE LUEZRIRAE 3000 /A7 miiS, INPREEHERE; 3300 LLENS, HUE@aTZE. Hik,
AR I 2 A TBOE RO 1525 Lo RMOCEEE N, FFREE S, Mt i b e
PRI IE R ATIN R RAOSCE R, IR S . FIR, fiifed & i B e s RR KT T
HAPTE BB R A B D

JEEARNK, EREMATTHATRT, Pl InALFR # R #2 R 5T f IR RN A i © 23t AR
o XL R PRIE A P DR RS, DL S A% G M R e Y TR RSB AN T IR AN G R I XA LR
W —NRE, B AR RAIFEK FRARE LR . 2K, 78 H AT siPE e F B XA =
APPSR T IR T, @l WgocE, mEERNERBZES A RRIFNE. 5
=, EWAIFTIS I E R AWE™, Sl X VERPIER R, AT IS BB T A
ZHLR, WEEZRN TP, WEEM™, MREE - MEE KM, 78T Rk
KARIRE

4.5 REYARS KSR
BAR AR, AESHHIFEN 0.990 JT, ATEEHHNFHEIEEFN-1. 10%, [FHLETH

BRI AEURZE RN 2. 9T%.

4.6 REBAREETFHANBERE ST HETE R Y
AN, AFESAAFEIES: — A TAE H RSB AR A — A N a5 i
BT T e

5”&;
-
=
o
o
p=1



WRAEEDUE N ORI B R G 2017 4255 2 TR

§5 BEAGRE

1 REPREEHEAHSHER

5.
Fis

i H

e (o)

e

L PR LB (%)

1

BLad Bt

561, 739, 981. 02

34.90

Hrp B

561, 739, 981. 02

34.90

FHEHRE

] 5 WA 5 %

Hrep: g7

B SCRRIESR

RaE I

SERAT A AR TR

KN IR S 5t

b K R AR SN R AR
EEfh B

HUT AR L it

847, 665, 897. 00

52. 66

HAb 5™

200, 173, 507. 74

12. 44

it

1, 609, 579, 385. 76

100. 00

5.2 MEHRZATIU A ROBRERTAS
5.2.1 |WEFIRIBAT I REFARERBEAS

AR

RESl|

~nbE Go

=F-

&R L
(%)

R ML B ik

KA

fill i b

364, 927, 959. 27

-}

HLJJ. #. BRAR BOK A P R
b

I

R A ZFEN

6, 546, 629. 48

ALl A REAEREOLY

72,073, 714. 22

A FAE ROl

FRAR . BAAVE BRI RS

SRl

Bl

AT AR 55 i 55l

FHERF A A MRS

KA BT 2 Pt

118, 191, 678. 05

JERARSS . ABFA I A AR 55l

T|lo|Z2|l=E|0 | "9\ HlZml@|T|m

#HE

%8

=
Pz

=




FRAEE G E Y RIGEC BIR & 2017 4658 2 RIS

Q | PAMtESTAE - -
R | Xt ARE AR - -
S | 45 _ -
=anh 561, 739, 981. 02 34.97
5.2.2 MEWRIBAT WK ER B R ERRAHES
VE: ARG AR WA KA P B R 5.
5.3 MEWIRIEL A RMHE G ZE B = 3HE BB /N FaT 42 B =R B B 4
. e _ 73 & T VR E
S | BERY i 242 R HE (B ARl o) .
Eefl (%)
1 000778 MG 29, 126, 214 160, 776, 701. 28 10. 01
2 300422 e R 7,600, 751 118, 191, 678. 05 7.36
3 002171 HVLHAS 5, 980, 066 88, 684, 378. 78 5. 52
4 002040 B O 4,521, 563 72,073, 714. 22 4. 49
5 300437 5K 3, 525, 641 64, 201, 922. 61 4. 00
6 002250 AR 3, 584, 962 51, 264, 956. 60 3.19
7 600738 ZMRE 848, 009 6, 546, 629. 48 0.41

T ARG IR LIRS .

5.4 MEYREF WP RNAFRREAE
E: AREEAREWRARFTFA 6Tz
5.5 W5 HIRIEA RMME GEE T 3E AN RET LA S R A
E: AREEARREWRARFFA 6T
5.6 5 BRI A RMME HEE T 13E LB NHEF RTBT 48 B SCRFESR 3R

il

Vi ARG ARG WA RFFA B SCRAIES -
5.7 & HIRIE A SME GG T3 E BB N HERF BRI 1048 5t & R 5% B4
e AREAREHIRREFA T
5.8 5 HIRIL A RMME HEE T 13E AN HEF BT LA BGER R B2
e AREGAMR WA R BOLE.

5.9 MEBIRAE S BB KIBARALEEC5 HOL U H
T ARG AR A WIACK R R 5

#
©

=i
Pz
i
N

=




FRAEE G E Y RIGEC BIR & 2017 4658 2 RIS

5.10 R EWRFE ST R K E AL 5 1B 0L i
HE: ARG HIRARFA B G0

5.11 BEHEME HE

5.11.1 AR EHRE KT TR IER R RAT ERAHAFER R E R ILRARE, BE
WREHEH DR —FNREIATFEI. LTI
5.11.2 AR EREKET+ZREEFEHESSFME & EREEZSIEE .

5.11.3 HALE =R

5 K

X
df

e ()

A RIESE

SCIIE S i 5K

199, 999, 985. 35

IDLieril

PSR

173, 522. 39

Y H TER

Hopth SYSGR

DR

HoAth

O 0| N[Ok |WwWw(dd |+~

it

200, 173, 507. 74

5.11.4 5 HIRFFA BT H B0 1 T ¥ 85135 B 40

TE: A S AR I WIACRSEA AT 5 B AT et i

5.11.5 MEWKR AT+ 4 B = HAFETRIE SZ PR 1E DL B YL B

PRt A (= AN, DR =7

| mEfE | sk “f;ﬁgég @gi%fg e WA
1 000778 B | 160, 776, 701. 28 10. 01 T KAT
2 300422 AL | 118, 191, 678. 05 7.36 AT RAT
3 002171 SYLHHT | 88,684,378.78 5.52 FERTFRAT
4 002040 [ 72,073, 714. 22 4. 49 ENTRAT
5 300437 KU | 64,201, 922. 61 4. 00 T KAT
6 002250 BALRHL | 51, 264, 956. 60 3.19 T KAT
7 600738 ZMRA 6, 546, 629. 48 0. 41 AT RAT

5.11.6 FHR A G T FHE R H kSR # o
T DY AR, LBl 5 L S o] e R

%10 7 12 |




WRAEEDUE N ORI B R G 2017 4255 2 TR

§ 6 JTIAZE SR

Bz

7 AT < 0 AU

1,622, 371, 621. 44

e TS0 ) e < A5 D £

k- 1 5 ST U] ek < B ] 50

T I ) B < R 0 AR B A A (A Bl b L7 ="
YD)

i A R 22 2 0 i 2

1,622,371, 621. 44

§7 REEFENCHERTREREEEEENR

TE: ARG

SEHENT ARG AR A E AR e RAEE.

§ 8 MR E R M ERGER
8.1 IREWN B —RRFFAESHFLHIETEGET 20%K1FHL

TE: ARG AR N ANAFAE S 2 < 01 L A58 31 B i

8.2 MR E BRI MM ERF R
o

20% ) H— BB H TR L -

§9 REXHER

9.1 H#ENMHER

9. 1.1 HEIEMSZAEREFTOEE RTKERS
RUES BB ik & 5 )

9. 1.2 RESHCIH AT ERS

RUUE TR 35 B 2k M 0 S F

3

9.

—

3 CIREFZVUE G ERS

9. 1.4 CIREFH T ATERERS

—

ROEZF R A e W)
RUESF BB 3 S 308 P00

9.

—_

.5

CHR AR B BB 3 A7 PR 2 R I el 55 WU )

9. 1.6 AFEEETR A B AE VPG
9.1. 7 KRIEEFEE NS FE A& FIE VB
.8 AR AN A I £ HENTE 4

©
—

11 m 12 W

SEEAR B ER A I T



WRAEEDUE N ORI B R G 2017 4255 2 TR

9.2 T =
IR E AL AR I G E NI SILE NI AT . ARG AR S EHEN L
o8& MNERT, AR ER. .

9.3 TN
BRBE T RFEN, 3T TARRG, wI7EA B A S DR SCH & dl ek Z EeE. A
KATFE R FEaA S, BB EARR S AM Y (www. yhfund. com. cn) [,

REESERRNARAF
20174£ 7 A 21 H

12 7 12 T



	§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
	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




