KIBAEZ OB KIBEIIERREES
(LOF)
2017 R4 )gzﬂi%jﬁg

2017 4%£6 H 30 H

HEBEN: KBEESEEEFRAH
HEXEN: THEBITROERAF
EHHEH: 201748 H 24 H



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

§1 BEEHRR

1.1 EEHR

FHEEWAWEES, FERRIEARE IR RICE. MR B E KR,
TR H N AR ESE T HERAVEAN S B AR IAAN ) JOETT BRI . AREERE LA =2
PAEMSIE R T AR, HFHEFREKR,

B NASERAT IR A IR A s ARG AL S S FME, T 2017 4F 08 7 22 HEM% 7 Ak
I 560 BRI A TS Wit . REHAGIRESENS, RIERZNE
A RERIC B 1% IR R IA Bl =R .

BB ONGRUE LASEAE A B0 iR 5 i B ) A 3RS P R B 7, (EANRUE IR & — e R

SRR BOFARRILARRI . RTTA P, B0 AEAE B 5 BT TR SREAT N AT 40 e 52 A
e AL AR LS @ i

AR A AR 0 A PR AR S IR0, BT T RRVEAN A, ] AR B R IR

AR I 55 R R 2

AEWIE 2017 4 01 A 01 Hig% 06 H 30 H1k.

o2 71 HLa4 b1



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

§2 E&FHN
2.1 ZEEXRFN
He < T PR KA FRE (LOF)
By R KA E
B 1 AD 162006
52 oA 162006
SN (Y T TITFR
A RN 2007 42 A 12 H
SCAEEIUN K 8 B BR A ]
BEETEN A ERAT B A PR 7]
R A <5 43 AL 998, 402, 697. 94 i}
He oA A7 A TE

B S AL T BIIESR S 5 P

BRYIIETF2E 55 e

EwHM

2007 £ 5 H 18 H

2.2 E& MU
WHET BRAZ LRSI, 2= RETREE T &
B H b L PR SR MRS A BT R I Rl 2
JI4 R FE R N SEIARE A A 4R .
ARIEGHR TIOR3 N b FRER”
7 Eof 4 7 37 v 2 3 P2 T B 3 RS B 7 AR KRR AH 5 1Y)
PR SR it R I DA A AR G A B DU B R B
O PHIMA R, Bl “R#Z0TES . REAETT
IR BRI i A ARl g, A A T 4.
T 75% X YR 300 FRE i % +25% X HELR & TR Bl at

37
Py

IR WAL I

AR < A e U A 2 5 v T KRS (17 ke, LA

Eud}

3t a4

=




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

ead 5 X T sk e SR m iR e, BTk

HEE
2.3 EE&EHEHEAMESTEEA
BiH e UN HEFEN

ZFR KIS E AR A A A ERAT B A PR 7]

4 R il & 4R
5 R EETT N | BRAR AT 075523982338 95559

SRl che jun@ccfund. com. cn luz j@bankcomm. com
R SS HLE 400-8868-666 95559
e’ 0755-23982328 021-62701216
2.4 5 BEE TR

R P A B AR IR SO BN LI M

www. ccfund. com. cn

W
B G A BT 25 B A PRI TH AR FH X 25 H 2% 6009 55 tH A7 45 ol 41 )2

%40 a4 W




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

§ 3 EEMFIEIPNESHERI

3.1 EESWHRMNY 58

SAAL: AT

3.1.1 MR BRI FE bR

WER(20174E1 H1H - 201746 H30 H )

A C B o 41,788, 273. 23
AR 119, 104, 574. 40
TRV $5) e <55 43 B0UAS J1 1) 0. 1425
ARSI <5 0 BB R 13. 66%
3.1.2 HIAREIEAIE bR IR (2017 46 H 30 H )

W AT Bt 73 C J < 4 AR 0.1053

HAARF G H = E 1, 103, 543, 485. 92
FAARIE S B H 1.1053

T OAM eIl at ek S AR . BEBTIRES -

BRAR DS 2 i AR, AR 9 A9 2 sealiieas n_EA I 22 se (B A2 sh Wi -
@ LR WEHRIR A O NZ SIS BT, TH AR5 LRl i AT 28 T

HAN (A& A ROHMEZRS D 1

ﬁuﬁ? o
3.2 &1 ERI
3.2.1 ZEMFFEH KR EE SRS L RERER R R R
e | kgitbig | kst
AE | B ‘ ‘ -
B MK RbR | MR | HEUREE bR O—6G @—®@
HREO ‘ ‘
T =0 ELE) HZ®
E—1H 6. 72% 0. 79% 4. 00% 0.51% 2. 72% 0. 28%
HE=AH 7. 05% 0. 78% 4. 63% 0. 47% 2. 42% 0. 31%
U AN & 13. 66% 0. 72% 8. 05% 0. 43% 5.61% 0. 29%
A4 8. 73% 0. 69% 12. 26% 0.51% -3. 53% 0. 18%
U o 36. 86% 2. 13% 56. 79% 1. 32% -19. 93% 0. 81%

5 71 a4 T




KIR A EIRA (LOF) 2017 4F P48 B4 45 g 3

134. 93%

1. 72%

63. 77%

1. 40%

71. 16%

0. 32%

E: BRESARAENE 2015 £ 9 H 30 HAFRG LG LB FEHE: 75% X IR 300 Rl et R

+25% X PUE EAHEEULEE R, B 2015 4£ 10 A 1 HEAIE IS AR HERR 0y

300 TEHUZE F+25% X FF L S Bl i X .

75% X PR

3.2.2 BESHR URESHPR THHER KERZ) L LSRG B R &

R HHI LR

187.38%

160.61%

133.84%

107.08%

20.31%

53.54%

e U T AT AR 5 Dl 0 45 bl A2 A B 2 4R 11 Dl stz B0k L

2007-02-12

DOOT 0820 A bobommmm e T
20080225 | [
2008-09-01

2009-03-09 | f--remeemen

2000-00-14 ] b--tomee b

10-03-22 d f bl

20

=
o
i)
2
]
=

2012-0418 |}

L T T e

20
2

124022 bt

20

0140512 4 bt L

[ 0 T W= [ S SR SR - S R

2
2

[ W DR o — R M |

H: OAFESET 2007 4 2 H 12 H i ARG A R Mk,

WHEWT - RCE N BT G
B S BE 7 0%-35%, BUIESHE (5 A4 5 1E 0%-3%, BLEEEI H A —4 LA I BUR i 2= MK
TREEPHHER 5% AREHECHINEARESREEFRAENHE6 M, Ealwn, %

QOFEEEFIMEARRESH

W ALE LI AR S A

o

06 71 HLa4 BT

DO ABDFOE | bbb L

B LT [T N R S S
Pl BT KR Vo8 | S S S S

TN T TE I T i [ S S S

B 60%-95%,

2017-06 10 betoneete b F

g7k




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

§4 BEAME

41 ZRESEHENREEZEIFH
4.1.1 ESEHARLERESHN LK

KIRIE G B AT PR A B2 48 P EHIE MR S HE R SL 058 16 RIEGEFA A, hRIIESR Bt
BRAE (40%). ZRATUEFBMARAR (156%). PHILIERARTEAR (156%). b7 EFREHE
A RAT (15%). FEETLARAR (15%) T 2001 4F 12 H 27 HILFEEE KL, SE
MHE AR ZACCNR T 2007 4 5 H 21 H, SpEIERSHHE, AR 5B wiae, g
J AR NI T B T BR A 7] (47, 059%) ARITUEFF I AR AR (17.647%). dbJ7 HBREFEK
MAERAF (17.647%) FHFEEFEHRAR (17.647%). 2007 45 10 H 12 H, £ EIEK St
HE, KM AR IR ST IO ANRT . AR ZEEEEREESE, S, g
i EE R 2 VAT AL 55 o BUEARIRE IR, AREHMESH . AFIEFRRES (2017 4
7 7 5 Hilg I MRS AT AR S, I A KIS G K RIS B R A RUES
g KIRAME R HC E IR A RUE A T S . KIMATRIFIR 300 FRE0EFH 4 R4 KR
THUEFR BTG . K I R G AR 3R 5 . Kz 0 R A ANIE SR R R 34 K
PR B0 AR B R UE S B B 4 (LOF) « KAl R 08 VR 45 B SR T B 4 . KRG 484 ) it
FANES R RIS . KIS TR G BUESF R e 4 . KAt ATkl Sk R IC R A5 A 5 %
TS K/ KIR S BOER IR A S KIBURI R i BOE S B e 4 . KAk
/IR 300 FEELA RS BRI Gy . KIRERALTHIOR A BUEH IR S . KIRRAIR A AR S B %
Fe . KIMARRAE GBI R e IR SR I 5 P B R R 2 K
STORMER G ANERF R RIS . KM TR ERTHHES . KIRASRARGBIERRTHESE .
WA A F BN SR R A S . KINFa B 8 5 BUE 4 B 3 4 K el R 5 i
EIRAANEHFR RS KIS B IR G BRI S KIRSOE 4R R s B R
HRUEA RS . KA BRAIREG ISR RS . KIRARRAR A BUE AT RS, K
YT A RS B R A AN B KIA R RAR A BOE A B S . KR ik R & 2
RIS KA RAIRAEIEHR TS . KINA R RAR G BRI S S K
MR G BRI R RS KA TRRAR A BIE SRR 4 KIRAR (AR A I S 3 7
G KIS RS A T AR 58 WP U A BOIE S B e 4 . KIRA TR B AIE SR R B i 4. Kol
GRS RS R 4 Ko [ RS ER A BOE S B 3 4. KOREE B K RS B

w b

7 7 L4 b1



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

RETETR R RS KINEIH ) ) RG i B R & R e st &

4.1.2 ZE&2E (BESEZFEPN) RESEHEBHEM AN

EAR G RS2 (W)
B |
% % ) HIR B
CETR
ERAM | BEAN

5, hEEE, EEREE
TRESEHEARE L. HE
REFAGREE G HEARE S
Kl rh N doo 2011 AEHEAAKIIE S
KIAE. K | 201659 H 6 EHARAR, BET
LA™ - 6 4

b N EEE H FOAL AR I
KA Srezse ] RETNERRF LS 5
SEEPE, KWt
THIR A BRI 4% B Ak
&7 e,

=3

=

E: O ERAERIHM. SR HIIRYE 2 7] g AR HERE .
@UEZE PO BRI THE T sGRMGIE TR AL 2 GIEZRL ML N SRR A AN B SRRIE

4.2 EEANR G AN A E GIZEERTEF K3

AARE N, AREGEBENRET T GEFRBEEER). (KIMAE %0 IKIR & IR
B HE 4 (LOF) e & 7)) AHA A SSEBEIRUE , LSS . B2 51 504 B Az
BT, ARSI LR AT SE N, A MR NBOR BRI, R BB B ik
AL EFIZEAARHE MITE L, To bR 2 = R B S T s A AN 2 S B0 e 0 7 451 2k
MIfEOL, AR I S B A 2 175

4.3 BE ARG AR G EHKE T
4.3.1 AR 5 H BHHATER
WEIN, ARSEHNHEPAT T GEHFBEERSE AR AT S EH ERSEIL) (K

WREEHERAF AT S EBGEY MHE, ANRBEERZRSR T AR
08 7 a4 T



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

AN B PN R AR AN R P B A A 2 181 ) H 1 52 5 5 o [ 1 52 5 B A 223047 05 A
SEMIH R ARG E . ARE IR E A N, ARGEHENE N RRA SR AL S0 EZE
TEA BTG N, S5 R G A SR BURIE AN 2 w] i BE A RILE

4.3.2 FEXZHITNEIE I H
WEHN R KUARSGHAERELHITN, BERIURESS 55 AT i 7 H & IA 38
5y IRAT 5 /D ) BIA A8 By e i E 25 24 H RS B SR .

4.4 BN NHRE N F S BB BT SRS AL SR LA 1 B
4.4.1 REYRNEES BB RSB ES

MRS HRE, SFURERTESIFHERTE A i, XTI REHE—E . NAH
KE, BAT—EHIN, ek, asiiss A s AWmm, sokgiki, s8e™m
WA, BFES RIS XM RT, KRN ERRSE AR RN T ARG FARER T
LTI XA b AT G R SR 1) B A

1E B4R, RIEESATWIR BRI, R¥F T 70%-80%MI &, FEME 1 mlk. KME
I LSRG E TR ], BAEERT BOOR prthr=. @, 7%, T AR
EhoE 51T MRS BONILED, AREEAE ERERNL ST
4.4.2 MEHREESHN SR

AHEIAN, AEESDBFIFEIEK RN 13. 66%, AL WRIEHER N 8. 05%.

4.5 BEANEMES . RS RATIVES K HERE

2017 E N4, TEOGEU T, —RABRMAINEES: —2EMPEs; ==2H
WERECE. BATNN, HECEMAEGHEUF, ST A R RRRS G, BOVRS) T
B BB BT, HATX A R WAEZEEME R, RO AT EATIE ). EAER
B, BATHRIF B AR DAL A I R 22 R IR AR

4.6 EENNREHAZESMHEEFSE I YA
L. A %5 SRR RN BRI T AT A1 R T A2
AR T AT P AT RS, ARSI S R A, AR, (s

B SRISEE, Bk, fEakh, e ssl, 7 REREE, Reait. ReELmm
9

209 T a4 T



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

AT TE 5 R AR T R, AR SRR R AR R R

SRR MER AR AITHE . BTSSR RS MEBCRER, & RS E B ARE P it
TV, FERAE T M BUR AR 5 A R S aE IR R O S AT (5 7%, DLORAIE .
FREEE o S TR R LA REAG T 4707 A = o A A B2 06 DB A SRR R ) 84
GREAR, XS T RSB A R S (T A L T R T M L . e BT T R A
FAR R R A B A 7 it B R N B ERERRIE 7E, I8 A A48 58 A 258 2 R 0%
AR RABCRGLAE S TT T KR, MIME IS 1A BEHEAT B oM, R T A 45 2R 170 %2
FETE Al B 2 3 2 ORI IS AB 5 3 e & BRI A X TR . < TAE N PRI 2B 08 il e &=
ARSI NE 2 LN IEWRFS (1F S V2E s ol MO S 7 i S R R by B AR G A B R D
[ A A B T ik A AR AT 5, O E R S TR A SO B R VR i A4y 20 e A e
s o MERERZN RO AR R 20 AR BT S IR 2, (R R RS R A B B
Wete AT AT B R R A

ZAAR AR RS RAY BA TAEV RS B TR, A&k rae
ERTHRA AL TR AT WAL B, FEEE e MEBCR. AR, B LER L
HEMEMSTHZE TR, RESLBAMR T RIIE T E3E IR TELS, K
HARTE . B AR T BT,

2. HERMZ 5 BYUEMENTEE

SR NMER 20T AT 5 R LB RENU T 377 i AR N Y BRERIE 7T

) AR A R G o OB A AE 7R S s B A E XA . RG22 P AL Al 2R T o
U HAST A EZR 02 AF I UE KA EBCR AT

3+ ZHMERRERJT Z AL AT BRI 2 h R B 2R 0 & SRR S A 2 2 B
SR, A ETNERERE EJREW . A e, ARBERARETT TR AT JHOTE #RAEEsE.
AGRYN . ARSEHNE NEHRNRE, LS 5 ERES T L A AR R 2 rF 5%

4. DL R E i 55 Ik B S AR

AR EEHANC ST REGCEICEFA RIUE L 7 LA IR 2 7] 2858 G il 2ok ik
FC AL E SR AL S A A A E R -

4.7 EENXHR S HH A E S ATE 2 EE R ORI B
ARG WINET 1 2 RANEEE, SRRl 88, 730, 758. 79 Ju. 0HIT 2017 4 1

H 19 HX} 2016 FEREEREZEAT ST 26, 087, 664. 34 76, 2017 4E 6 H 6 HXT 2017 4EEE R #4745
3010 T 44



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

it 62, 643, 094. 45 JG. ARFEEHIAR AT LA N ECAE N 105, 140, 787. 98 7T, AR AT 4L/ Ad 3 4
PR 0. 1053 JG. S NBARIE R S5 R L) 2 G N I #%EE T LA EC.

4.8 HEHNEEAN ARSI NEBRE ST HERER R
AR, AR ST T E UL .

#1100 44 T



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

§5 HEARE

51 REBNARSTE NEATEBILEYN

2017 EAPAERE, FEEIEE AERKIAE 0BT & BUIES R 53R 6 (LOF) BB 2,
PR IENY T QEFRRR A ER) M SGEANE. e a . FTTEMN, RPUSSHEST 7
T NN S5, AP0 3 2 i AR AT .

5.2 fiE AR EHNAEERFBEEANTRE. S#ETE. MELIEHRR A

2017 EARAERE, RIE G B PR A AE IR B %0 i TR & REIE TR 35 98 4 < (LOF) #¢5%
BIE. BERERTHE . S OB W B A TS BRI SRR L, FBE AR
R E FE 5 N8 AT

KA A AT BT 1 2 i zi e, o BCE AT 88, 730, 758. 79 Ju, T A& A KM

al

5.3 feB ANELFERRE PMFEEFARREE. HERMZERRENL
2017 L~PARRE, R, & B PR 2 ] g fill 22 408 N A% B B 0 S0 KA B A% DBl
A BRI R S 4 (LOF) B BEAR S T S5 FahR s 1 (ERIL, Was pEors it W55 2 i A

RKNE WEAEMEFNEHEL. HEH. 2.

%12 T 44 W



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

6.1 W= MRR

§6 FERMFLIHRE CREHTH)

bR KIS o0 BKTR & RUIESR 551 2 4 (LOF)

WA IEH: 2017 456 H 30 H
b ARt
IR HEER
# 7= {ipaa
2017 %6 H 30 H 2016 48 12 A 31 H
7o
AT 131, 132, 956. 70 57, 169, 289. 72
A R 37,424, 493. 01 173, 688, 777. 78
17 H ORIE 42 807, 667. 90 818, 463. 90
5 oy M4 B 829, 382, 653. 53 717,143, 330. 74
o R ERAR B 829, 382, 653. 53 717,143, 330. 74
R ey - -
g5 % - -
PP SCRRIE SR Bt - -
T B IR - -
T A 4l ot - _
SN IREE & il 7 - -
IESCIE 77 K 110, 202, 034. 74 -
ML RS, 8, 609. 47 110, 489. 05
Mgl - -
JR AT ER K 89, 625. 31 11, 148. 56
I T AR B - -
HoAth 55 7= - -
BT 1, 109, 048, 040. 66 948, 941, 499. 75
AHIR HEER
il el iy e
201746 H 30 H 2016 4£ 12 A 31 H

3013 T 44




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

AR

RN - -
38 o M G il 67 5 - -
117 A 4l 47 £t - -
St [ e 4 ik % = 7k - -
AT UEZ7 T H K - 14, 868, 599. 24
JREASTIE 1Bl 518, 669. 02 2,048, 876. 67
7 AF 7 N FR T 1, 329, 862. 92 1, 200, 118. 88
NATFEE 9 221, 643. 80 200, 019. 83
JLAH A B R 55 o - -
NAAE 5 B 2,559, 187. 71 3, 830, 247. 39
J A A3 666, 400. 00 666, 400. 00
A I ~ -
A )l - -
13 2 TR 7 £t - -
oAt 4745 208, 791. 29 97, 073. 13
fifi it 5,504, 554. 74 22,911, 335. 14
-y T

R4 998, 402, 697. 94 871, 253, 699. 00
AR 53 B A 105, 140, 787. 98 54,776, 465. 61
BT #H M s Ak 1, 103, 543, 485. 92 926, 030, 164. 61
B A A & B A et 1, 109, 048, 040. 66 948, 941, 499. 75

M fi b H 2017 5 6 H 30 H, ZEEmBUFE 1. 1053 Jo, FemHUSHT 998, 402, 697. 94 47,

6.2 FVEER
St KIRAE O B IR A BUIE A4 ¥ 5 4 (LOF)
ARAREW: 20174E 1 H 1 HE 201746 A 30 H
AL AR

5 H HES 23 LEEEERTEERAA]

9 14 T St 44 T



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

20171 H1H=&Z
2017 %6 A 30 H

20161 H1HE
2016 ££6 H 30 H

—. A 135, 149, 914. 68 -249, 724, 563. 51
1LAE R 1,524, 524. 74 964, 219. 29
Horre A7OR BN 1, 503, 997. 80 691, 868. 88
el ISUVON 540. 64 272, 350. 41
BEPESCRRIESR RN - -
TR G R B PN 19, 986. 30 -
ENPEDSY PN - -
2. 8% Bas (kL -7 HHA)D 56, 291, 383. 42 -238, 778, 761. 15
Hor: SRR 49, 235, 916. 33 -242, 730, 680. 33
BT - -
iR B s 196, 825. 56 194, 623. 65
PP SCRRIE SRR BRI - -
S B R - -
A T H 2 - -
JEERIAL 2 6, 858, 641. 53 3,757, 295. 53

3. ER A (kL “-7

FIHAD

77,316, 301. 17

—-11, 944, 747. 80

A0 (FRREL “-7 SIS

5HAbMAN (B “-7 SIF)D

17,705. 35

34,726. 15

B: = #H 16, 045, 340. 28 17, 550, 513. 26
1. &R 6, 736, 894. 31 7,695, 115. 18
2. fEE® 1,122, 815. 71 1,282, 519. 23
3. WEIRS - -
4. ZH5%H 7,968, 833. 99 8, 346, 694. 20
5. FlESH - -
Forre 32 [ 42 b 5% 7 S - -
6. HAth 2 H 216, 796. 27 226, 184. 65

% 15 51 $L44 7




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

= AEEH CFHREHMU “-7

SIEFD

119, 104, 574. 40

—-267, 275, 076. 77

e PTRRLYE

M. #HE GFTHl “-” S

)

119, 104, 574. 40

—-267, 275, 076. 77

6.3 FTEEMNEM (EE&EHE) BIHE
SRR KINAE %0 IR & IS B 5 < (LOF)

AAREW: 201741 H 1 HE 2017456 H 30 H
hz: NRT
A=
201741 A 1 HE 201746 H 30 H
H
RS ARAEERHE FrAEER AT
— VI #E LA (S

EAHED

871, 253, 699. 00

54,776, 465. 61

926, 030, 164. 61

NN A= TP Pt o
% g AR s B O
JAAED

119, 104, 574. 40

119, 104, 574. 40

=\ KRB
7R R R AR B L
IR L “-7 SR
5

127, 148, 998. 94

19, 990, 506. 76

147,139, 505. 70

Horp: 1A HIAEK

306, 334, 718. 80

31,976, 823. 54

338, 311, 542. 34

2. FEE B A 3K

-179, 185, 719. 86

-11, 986, 316. 78

-191, 172, 036. 64

VO A 0 17 i < AR
AN BE A 7 A 1 2
SAHEARS GFE D

-88, 730, 758. 79

-88, 730, 758. 79

% 16 7tk 44 7T




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

L) -7 S
i WK% (O

998, 402, 697. 94 105, 140, 787.98 | 1,103, 543, 485. 92
LD

R
201641 A1 HZE 201646 H 30 H
5H

L4 R A Rk T s
I s (O

941, 277, 604. 02 468, 694, 405.69 | 1,409,972,009. 71
LD

— A E s
% g AR s B O -

—267, 275, 076. 77

—267, 275, 076. 77

JAED
=\ AWM HELS
7 [ A AR B
~36, 506, 276. 81 6,406, 736.64 | 42,913, 013.45
({%1Em/|\ “w_» Diﬁ
7y
Hodr: LG HIGEK 94, 051, 221. 51 5,701, 897. 37 99, 753, 118. 88
B S SAEIE N 130, 557, 498. 32 -12, 108, 634.01 | -142, 666, 132. 33
VU A 39 1 5 A A
A NG RO ™ A (1 2
- -94, 506, 131.36 |  -94, 506, 131. 36
EHEARS) GRS
[/\ “_)} %iﬁﬁ”)
T IR B FH R (
904, 771, 327. 21 100, 506, 460. 92 | 1,005, 277, 788. 13
EIF{ED

TR PRIV 55 3R (1 AL Al 4y

At 6.1 % 6.4 WA HREH TS ALE:
ferfh LG
S HENGIN THRI LR FIA

XK

SRR ARISUN

%017 51 k44w




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

6.4 R ME
6.4.1 EEEARIEN

KA A% ORI A TIE 55 R 3 4 (LOF) (BLURRIFR “A%E4e” ), R4 NKIMA T
AR RNES I PR (LOF), R B UESF P R B G A0 T A AR T [RIE 2 s B A i 2%
o (“RERERS” ) 2007 £ 2 J 1 HAER BT [2007]25 530 (R TR BRI 51 2k 54
AR AR ) ik, A SRR PR S AU SR NP & B4
WABR . Zeak bl PR T HbR. JEREASEES . BT ERESER, JFELN CKINAE ORI
EANEFHAL TS (LOF) 7 o 2007 4 2 A 12 Hilg, (KIRA B %0 K B 52 R IE S 5% 9 554 (LOF)
HEAFY A%, B (AFIEFREESESER) K. iE FIRIE 4S5 [2007]25 5%
#E, AF4EH 2007 4E 3 H 5 HE 2007 4£ 3 H 6 HAFFEF I, b dily B Bt AR T
7,934, 819, 964. 27 Ju (A B R EHIGED , FrEIEEMHE 7,934, 819, 964. 27 fiy . AHEE L
ISR, FEMRAE. ARESMESEHINKIMESEHARAR, EMEILANF
EHEAH B HA R IT AR, BEESFE NN SBRAT R E R AR (LLURFER” SERAT” ).

e rb B G B 25 o H F] B JR B IESR AR B R S M S s e H . KINE GBI BR A A
RS H (2007 453 H 9 HD A B IER BRSO AAE, W A S IEA 55
GHAT T RS A, S2ESIRE NN, JRAE UE IR RS B S S Al
500, 000, 000. 00 {3 %% #ey 1, 140, 424, 000. 00 £} -

R 2014 45 8 H 8 HIFHAMIATI (ATF SRS BIE S R HME) A (ST 5Lii< A
FFEBEUESF IR AL G ISR BN KB RUE ) LABAR KRB G & FIIA RHUE, & 5541
ENHE 8 R EIEE &%, KIRESEIARA R YREH 2015 48 A 3 Hilg, # “K
WA B %O BRI B AN SR B S (LOF), 7 AN “KIRA B0 KIR G BRI 4
(LOF) 7, Jeg3h “BEEM” BN “REM .

AREEGB R T HA RIFRANER SR TH, WHRE NS RTH LTS A R RE. i
BUIE G872 SCREUIESR A . VAR Bl b EIE 23 VPR S 40 i e ph b TR . ol sl i
BRI LLE R SRR A SR, A BATIE LR G, ATLLE N BT

ARG LT U AR AE . T5% X YR 300 FREUI A 2+25% X HRHIFLE & fitfis Bl i 2

pi

g

o

6.4.2 TR B A

AN 55 e R A2 R I B AT 1 (b 2T DI — SR AHE ] Y DA 5 A S ABAT 1) Bk 2
018 T 44 T



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

THAEN . SRR MR LR A R HUE (BLR & FR “ k2 th e 7D g, FIRF, X F7E R
R EAE BT, ME% 7 P EIEF R R RSB RAN GEFRREES
THEENE ST HERER S HE R G T i — DR R S LSS e R D). R
TAUEZF R S AT Al VDA AR 55 S AR B E T R IR E R GEZF Rk &
FRIEREHINE) . GEF R REEREEHEANT SN 25 3 5 CEFEERENINESE
AV GEFFHRR I S REGWIRND) 25 3 5 (SUHRRMNER g AP GEFRREE
5D XBRL BAES 3 5 CEE AR AN R T > ) LAt RN & P ERESR 5 Rl
ST AR SR ILE o
AN 55 4R AT G RR B2 B N R A B4

6.4.3 BAE AL S THEN R F A S e B 7 B
AR S5 AR £ Al 2 HE I ZER, BUsk el T A E 6T 2017 42 06 13 30 H 914
ZRBLEAK [ 2017 4F 01 3 01 HZE 2017 47 06 3 30 H 1301 (9 20 R A AR A 1 L.«

6. 4. 4 ZIMEFWTRAMSHBOR. STt ERIE—HFEERSH KRN
ARG ARG PRI 2B Sl 5 il — WL R S AR — 20

6.4.5 VFBURM&THE 71225 DA R Z IR R U B

6.4.5.1 SV BURAR S K i B
AT AR B A TR E

6.4.5.2 = THMb TR B H U6 BH
B4 AR A BT A L B 2 S TR

6.4.5.3 Z4EFE IEH UL
AEEAMEHEERSITTEERNANBEIESH .

6.4.6 FLIN

1. E{ERL

2o S et WBGHE. ERBSS B RBTRE, ESF (R 28 5 EERBL RN 1%, Hith
TSN

%19 5 k44 3



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

JRASL 73 BB e A e R v PRI YR B P 2R 1 0368 B 2R SO A T A A R B Ak, 7 SR WA ED
1B -

2. EMEBL . BERL b TR

MRIETABCES 5B 55 A R W i [2004] 78 5 3L (SR FUETF 0BT ik e BB Kl ) AORE
H 2004 £ 1 7 1 Hilg, XHEFR&R G e B AR B &, TPHGUETR 5 e) BHE B
e SRR FURMEMION, RALE LR

RGBS . B 55 R I BE[2016]36 5 3L (58 T AT HETT & b At cictd (B ik st g 2 )
MIRsE, 22 S5RedttE, B 2016 45 5 A 1 HE/E 2 ENEH A i & WA e EA A AL &
AN E L, SN E MR SO SN AR . RHIETR I 53 & CEI P UE TR I B 2k 4, JTIK
TR &) B HNIZ I G SR . G A RN R AESE (B R [ 6T 07 BUR A
SN BA B sl IR AT SRR RN S 3SR A7k R RN ANHE SO (R«

MRIETA B [ R 55 2 R A (2016146 5 3C (5 T3E— 20 B fy e T HE T 75 50 s ol
A RBERREEN BIRUE, SRR R I 30N R i i b b 55 &% R A7 BURE i it 77
AR AR SN T T et R AR R AN

RGBS [E KB S5 BRI FE (2016170 530 (TRt ATUAL [R) LA SR A5 G BLEUGR A #h 78

MY BIRE, e R R S SN R AE ERl p ihk 55 [FDLAERR [FDLAF L BL R R &
5T 7 AR R 2 SO S T < R AT AR R RO

MY BCE . E KB 8RR (20161140 53¢ (CGRFMIEm. ity™ It k. #E MR
FSEMERBERNIERD) WRE, BWEM e E R T R ERSERNAAT A, PSR e B
NAEAERABN -

ARIETA B [ B 55 R A (2017156 530 (O&F BB dh M (EL AT 5% [r) X3 A1) XA
B, H 2018 4E 1 1 HlE, W& ME B NISE BUE ™ Shid R i A B Mg BN BLAT 8 (LR AR
WEMEEWS) , EEME SR, % SIEICR NG R & BN A% 55
77 i I8 B M 55 AR 55 BB B BAUE (B S AR R ARSI, B8 s B L35 A5

RS

X

i

& TR G RO E . SR A 2018 48 1 H 1 HATia & i i b R AR BB BN BT N, A%k
IIGERLR, AN, CHONEERE, COBBMNTE ™ W BN LS H 4 88 (B R B 08t
ISk

MRYETABCER . B 55 8RR (200811 530 CRT A BidE T OB BER AR A
SE, MUEFFR R A G MIETF T PSRN, G2 IERE  BiEI NN, BB S

LR, BFRIAL RN S AN, AR AL TS
% 20 T Jka4 i



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

JBERR 73 B SO v S R 2 B e e AN T 2 g S IR IR R SCAS I A« ISR URON BT 4R iE
WACIREIEE BB B 2R IS A F) Aol I A3 785

3. A NP

IRAEEGE . B R BLSS e R R [2008]132 5 (A BEH E R B4 55 5T & 17 3R 2T 13
AR NFEIBEBCEERD), H 2008 4F 10 A 9 H 8 GaElihs & 23RS BT fS~ ANBTEFL .

RIS 1 XS5 SR R 2 B 12012185 530 (50T skt b 2w i AL 2
A NP BLBCH A SRS @A) RE, B 20134 1 H 1 Hilg, iR RESENATFRT
MR AR E) BT An S, FFBROHRAE 1 MAUAN (& 1A B, KSR R 280t
ANLEBLAGAL: REROIRAE 1 AHULEE 15 G5 18K, a2 500t NN B ITA8G
IR 1 4F Y, BF AR 25% T AN BT FIT A4 _Lak S 48 —i& ] 20% 08 3R THAES A 138 .

WM BEE. ERBS SR PEIER2SMEI[2015]101 530 (T B a8 208 25
WA N TS BB % inl REICE@ ) FIRUE, H 2015 4F 9 H 8 Hilg, UEFHH TS AT RATHI
AL WA BT AR SR, RO 1R, SR PSR A AT B

P 3 L S o = 20 P ARt e Sx A7 7 e BB AR AN I A . B AR URON BT SRk
AT JEE IS 2R SN F A NPT A B

6.4.7 REKH KRR

6.4.7.1 A5 HIFFAE3% 1] 50 R B B KRR F R R IR KAERLHIFIR
ARSI AR A 1T 0 AR R A A 4 1) 5% AR mHL A R B 5 A B SR IR R A AR AR A i

6.4.7.2 AR EH 5REE R AR 5 K& RBT

RIKTT 44K ARG KA
K & & BA PR A 7 HEEHAN. ESHEIY
ALIARAT HEFEN. EeWHEIN

KIEF R AR AR C“RKRIRIER" D) | ERERARAR. ES&HEIN

&
RITUEFFBB A RAT C “HRITUESR” ) | BEEHARAKR. e EIg

T LT SRERAT 5 YAE IR Mk 5536 B P9 4% — IR sk 2% 3T 37

%21 51 $L44 m



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

6.4.8 Ak #H K _HAFE ] LU AR ISR BT A &

6.4.8.1 BT KRBT X 5 BITHATHIRZ 5

6.4.8.1.1 REAL 5

EPHL. ARTT

A L AE R AT LG A A
201741 H 1HFE 201746 H30H 20164E1 H 1 H £201646 H30H
KIK T 2R
o A 2 b 2 A 2
FSAL 4 FAE 4
AT SR LE A5 RS ST LE A5
KI5 98, 932, 303. 32 1.89%| 2,378,484, 656. 11 43. 56%
RIS 1,515,847, 001. 54 28.95% 1,067, 731, 732. 15 19. 55%
6.4.8.1.2 fRHAL 5
EREAL NRMIG
A I AERE AT LE 3R]
201741 H1HZE20174#6 A30H 20164F1 H 1 H & 20164E6 H30H
RIETT A FR
b M AR b AR
RS 4 FRAE &0
AT BB EE 4] AT BB EE A5
KIEs - - 59, 716, 800. 00 98. 64%
RITIESR - - - -
6.4.8.1.3 fHFRIEAL 5
VE: ARG A K AR ] A () 25 Rl e SR B T 2S5 B e st AT i A5 R Rl A AE 5
6.4.8.1.4 BLER 5
VE: AR K b AT A () 45 Rl i SRk T AE 5 B e AT I BLIERE 5
6.4.8.1.5 N2 fTRECH &
SEf. Nt
ZN
KIKTT 4 FR
20171 H1H £201746 H30H
3022 1 344 T




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

A S R E 7 HA AR B AR 4
A 4 AR RATH 4 R %0
f E 1 SR LA
KIniF 25 92, 136. 30 1. 89% - -
RIS 1,411, 710. 64 28.95% 849, 525. 45 33. 20%
I AERE AT L 3 A
201651 H1H %£201646 H30H
KEKTT 4K
07 2 HAA 4 e 7 HAAR LA AR 4
M4 AR NATH R 0
= 1) 5 S LA
KIAEF 2, 215, 080. 89 43. 56% 1, 799, 426. 55 50. 06%
RTESR 994, 378. 68 19. 55% 842, 338. 67 23. 43%

T LA i e R o R, ERIE R TR AR B (R EAR T 3K (G2) & F 9%,

RS B < RMIE S 52 5 B 5K (312) IR B 5%

)O

IEFR45

PN DR e SR I T SRR oA R 5% 2 B . AR G 3R A AIE R $% L 78 R AT 315

s8I
6.4.8.2 BT RN
6.4.8.2.1 H&EHH
Bpr: AR
A
AT L]
i H 20171 H1HZE 201746 A
201641 H1H % 201646 H30H
30 H
4 R HE T R 4 N S AT
6, 736, 894. 31 7,695, 115. 18
[ 2 2
Horr: SCAHH BN R %
1,190, 617. 17 1,221, 084. 36
JYES 3
e BESEHA R, %3, ESEHBLRT— NS @AER 1. 50%H 4 R 1t
P THEINEMWT

H=E X 1. 50%/ *44F K%
H Ak H R ) 5 4 7 9
B NRT—H 4% =11

% 23 51 HL44 m




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

6.4.8.2.2 & EH
A N
" N A AT L )
I
2017T4E1 H1H ZE201746 H30H | 2016419 1H 2201646 530 H
1A AR 3 N S A
1,122, 815. 71 1, 282, 519. 23
HIFEE o

T BB REHIMNE, %A BRI e nl— H B S B 0. 25%) 4 P R0t
o THEINEWT

H=E X 0. 25%/ 24 4E K%

H g H R R 3 S 4T %

E SRl — H (024 P

6.4.8.3 5 RBXJ7 AT HRAT M FL T 7 ) 6555 (5 B W) R 5

s ACHE A B A T LA 28 5K 5 DRI HEAT AT 18 M 1 3 0 5 (55 ) 22 5«
6.4.8.4 ZRETRRAESHIEN

6.4.84.1 MEHNESEENBHER SR EAREEHHRL
DAL

A - AE R T b )
i H 2017461 H 1 HE20174E6 | 2016 4E 1 H 1 HZE 2016 4E 6
H30H H30H
BEEAFRAEMRHE 2007 4 2 ) ]
H 12 H D FEMEEESHE
IR R S 30 5, 702, 120. 00 5, 702, 120. 00

SO0 1] B RSN S 3 0 - -

S IRI R 7% 73 A2 Bl 473 - -

Ue SO R ]/ A - )

HARFFA L 5, 702, 120. 00 5,702, 120. 00

WIRFFA 2 & 03

0.5711% 0.6302%
4 L) ' '

TE: BEEE T A K b AF AT LR RFAT AL G 0 WU DR 1 28 5 B P 442k 4 15 TF) JA i 53 Ui )
PR RRIE RIS B A FFRH Y 2007 4202 H 12 H.

%24 T 44 W



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

6.4.8.4.2 I EHIRBESEEAZ SR HAR KRBT R EAESHIFIL
e BRFEEEEENZ AN AIE G ARSI T T AR e EAFE BRI ARFFA AT #i

6.4.8.5 HIREXTT RE HIRAT IR RBE SHIF=ERIA B

A NRMJT
A HA I AERE AT L3 A
KB
201741 H1H&E 201746 H30H 201641 H1 H£ 201646 H 30 H
B
AR %0 R BN HAR 450 IR BN
IEERAT | 131, 132, 956. 70 261, 965. 84 7,193, 496. 27 66, 106. 36

e ARSHTIEFZ S HN R & Ll BT R e SR e T IAFIK T #7 T1
IEFF S ILA HA R TUERA ], FARAT FDAISR TR o A K b4 5 AT BE I 1) (0 AR S AR B2 7
R S ST @A H s .

6.4.8.6 AEGIERHMN S5 RETAHIESFHIFL
T ARG A ] B b T LI AT 2 AR B T P9 B N I AR R o

6.4.9 K ( 20174 6 A 30 H ) xEESFFHNREZIRIES

6.4.9.1 FHAJEHT K /38 RKUESS T TR KRR HIFE 2 FRUES:
SHERLL: AR

% 25 7 k44 7T




6.4.9.1.1 ZIRUFFHH: KL

A
WS || AT WIESZ | A [ BAARAG AR HRALE
Al i H (HAfL: HIE
A5 | A8k INEH FRIEAL | A% [fEERAT AR SR ps¥ i
li®)
016 4 11 H 18 H ki,
RO17 £E 6 A 14 HERMER
2016 4F 11 A
002821 |P3ETE . - BB 30. 53 72.97 42, 818 653, 616. 77| 3, 124, 429. 46)2 H 10 IR 5. 00 Bl 4%
11
B 10 . AHEEBE 12
~H .
AL |2016 4 11 7 2016 4 12 1 1 1 L1,
603660 - BB E 8.03]  40.95 26, 007 208, 836. 21| 1, 064, 986. 65
iE 21 H I E8E 12 M H .
2016 4 12 A 2016 4F 12 H 20 H L1,
603823 | H &1L - HR e 10.60]  21.18 36, 764 389, 698. 40 778, 661. 52
9 H IARFEEEE 1210
WEFEFL 2017 4E 3 A ROL7 44 A 7 H ki, &
002859 - HE B 29. 82 73.00 6, 666 198, 780. 12 486, 618. 00
E5a 24 H & 8iE 12 A .
2017 4£ 3 H PO17 4 4 A 12 H ki,
002860 | B Iili/R - RS E 19. 81 48. 90 7,980 158, 083. 80 390, 222. 00
31 H REESE 124H.
KRl 2017 4£ 6 H 52017 £ 7 H 7
002879 B B 18.02 18. 02 1,313 23, 660. 26 23, 660. 26 -
i H H
2017 4£ 6 A 201747 A 17
002882 | 4783 . . B Bl 6. 20 6.20 2, 966 18, 389. 20 18, 389. 20 -
15
HREFH| 2017 4E 6 H [20174E 7 H 6
603933 AR B 20. 20 20. 20 857 17, 311. 40 17, 311. 40 -
E5d 28 H H
JEFHIE| 2017 4E 6 F [20174E7 A 10
603305 Eelie NI ) 11.26 11.26 1,351 15, 212. 26 15, 212. 26 -
1y 30 H H
KM | 2017 4F 6 H 201747 H 3
300670 Eeli-e NI ) 10. 93 10.93 1, 259 13, 760. 87 13, 760. 87 -
fie 26 H H
2017 4E 6 H 201747 H 12
300672 | E R B B 8.48 8.48 1,257 10, 659. 36 10, 659. 36 -
30 H H
HiLHKE | 2017 £ 6 H 201747 H 5
603331 Bk B 9.63 9.63 999 9, 620. 37 9, 620. 37 -
T 27 H H
| 2017 4 6 H 201747 H 5
300671 Bk BT 8.11 8.11 942 7, 639. 62 7, 639. 62 -
* 27 H H
FEARIE| 2017456 H [20174E7 H 3
603617 Eeli-e NI ) 8.93 8.93 832 7,429.76 7,429. 76 -
1 23 H H
6.4.9.2 HRFEH 18 B 15 R S Ud 52 PR i 5
SEA: NRMoo
- Wik =1
EAR| WS4 | FEE SHH R HIR A E S
15 WL IR AT | it AR EE D H/VE
i G 2| # AR S 1
i i
600795 | [E L F7 | 2017 4E 6 | K= 3. 60 - 7, 000, 00024, 410, 000. 0025, 200, 000. 00 -

% 26 51 HL44 51



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

| fmeaf o | [ ] | |

6.4.9.3 HiRF3F IEREIWAL 5 HE AT R FHSF

6.4.9.3.1 AT W37 5+ IE B W
RIS T AR KA NFHRAT A 5 7 1E R A 5 o E R 1 25

6.4.9.3.2 5 fr i {5t 1E B

ARBEL T AR RIEA INFE T T 5157 1E R AE 5 s AR N HE 1 i %5 .
6.4.10 75 B T EMA 5341 7R R 75 Ui B B HoAd S 0

(D) ARl

EHECAM THRATER, SHE&ME. ENREERE ™ FAbRISGRITE 5 LK
il <5 7 5 PRI R AR UIRRAS K, A e S K TETA (AR A

HERERMTHA M E

T 2017 406 H 30 H, AEESFEA LA RN E THE HIHARF) TN 245 35 10 4 i 5 7= v &)
SNE RPN ANR T 804,058,970.43 Ji, XIS NE BRI AH N NK T
2,5323,683.10 7, JoXor NE =R RARE.

N FSEE TR S IR ) K AR )

STAESRAE 5 B L R A G 2R, 5 KR s RS ) NVE RSB O, A TR S A2
TR 258 5 IR VE R H 18] 1 38 5 ANV SR 1A AH DI SR 257 1) 2 R SN B — 2
AR i (B 1 v SR FH RS PR N ABLN T R B SRR BE e AH QISR 27 4 Aot
ENVAEE =2 U T N =)

5 = B IR SO R 6 ORI A 12 B 4

AESTARE VAR ARNEABTEZEROEMTH, REGAMREHRRAS
SRR SO E R NI A L

(2) B A SO B AL, R B = T3 H A 4 J0 7 U0 I 1) oAt 2 22

227 T 44 W



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

§7 BEAGRE

7.1 BIRBEEH =HEEN

SRHAL: ANRTIT
o 4 R P I ELAg

5 I H &5

(%)

1| PRt 829, 382, 653. 53 74. 78
Horr: SR 829, 382, 653. 53 74. 78
2 | FEWEE R - _
Hrp: figz - -
B SCRRIESR - -
3| REEIEE - -
4 | ERLATAE AR BT - -
5 | ENRESE T - -
Forre S = [ 1 SN0 5 G R s 7= - -
6 | HATHERMER L AT 168, 557, 449. 71 15. 20
7| HARR T 111, 107, 937. 42 10. 02
8 | &it 1, 109, 048, 040. 66 100. 00

7.2 |EAREATIL S REBABRER T A S

EHEA: NRTT

A5 A7 25 NRAME G o 5 4 B 1 {E LL A5 (%)
A | AR ARG A - -
B | RAN _ -
c | ik 555, 155, 669. 43 50. 31
p | AL B BRI R, 25, 200, 000. 00 2.28
E | #Hk 66, 660, 337. 68 6. 04
oo ERMEE - -

28 7 44 1




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

¢ | ZdiEf. G ATIEEOLY 31, 570, 000. 00 2. 86
H | EmEFEmol - _
1| EEAE . ARG BRIk 25, 509, 846. 42 2.31
A 67, 029, 000. 00 6. 07
K | i 58, 257, 800. 00 5.28
L | AR 55 RS - _
M| BHERE TR AR R S5 - _
N | KR FREERIA FL R - _
0 | ARG BIAHAR RS - _
p | #HA - _
Q | DAERMHSTE - _
R | XM EE MR _ -
s | %A - _

At 829, 382, 653. 53 75. 16

7.3 BRI A RUME & E S B E BN BT+ 4 B R BB B4
SHURLL: NRTITE

iy B4 B P e
P | BEARE | BELRK HE O A
et (%)

1 000063 HHE R 1, 699, 960 40, 357, 050. 40 3.66
2 601166 MV ARAT 1, 900, 000 32, 034, 000. 00 2.90
3 600466 R 3, 700, 000 31, 931, 000. 00 2. 89
4 002245 TEPE N 3, 500, 000 31, 570, 000. 00 2. 86
5 002450 AT Hr 1, 400, 000 31, 528, 000. 00 2. 86
6 300156 P25 IR R 959, 761 31, 441, 770. 36 2. 85
7 300083 BERG 3, 329, 885 30, 768, 137. 40 2. 79
8 000568 WA 599, 989 30, 347, 443. 62 2.75
9 601231 B2V 1,900, 000 29, 849, 000. 00 2.70
10 300323 HEalEH 2,134, 145 29, 621, 932. 60 2. 68

%29 51 HL44 m




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

T BEFW T ARG PIRE GO PTA R E I, SB35 8T A 68 3N Wl
Cwww. ccfund. com. cn) FIE4EEE RS IESC.
7.4 MEFHNBERFHEHERES)
7.4.1 RiFENGHE IR ST HE 2% 20 2R E A
AL NRMT

o R 4 B A
FFa | BREEACHY JBE SR A4 R ENHE S PN o
tefgl (%)

1 002195 —=0H 63, 713, 270. 00 .88
2 601166 Ml ERAT 56, 954, 169. 90 .15
3 000928 HH A [ B 50, 591, 632. 96 .46
4 600516 UPNES 46, 656, 837. 46 .04
5 601668 Hh ] g 5 45, 497, 992. 72 .91
6 601818 H KT 43,912, 817. 74 !
7 002475 AT R 42,905, 611. 09 .63
8 300083 PMERG 2 42,131, 276. 51 .55
9 300197 BRI 41, 886, 567. 93 .52
10 000858 i W 41, 746, 601. 36 .51
11 002245 TRVEN B, 41, 299, 346. 17 . 46
12 600690 H By R 40, 601, 793. 00 .38
13 002236 KA A7y 39, 893, 334. 69 .31
14 600068 LBl 37, 815, 237. 71 .08
15 600104 REEA 35, 690, 513. 73 .85
16 000651 (AR 34, 715, 114. 04 .75
17 000683 76 M BE YR 33, 907, 557. 60 .66
18 000999 HEiE = 33, 264, 540. 84 .59
19 600466 WHKRE 33, 260, 518. 52 .59
20 002126 A A 33,211, 086. 74 .59
21 000823 A L 32, 454, 656. 64 .50

% 30 i k44 3




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

22 600308 Ry 31, 455, 158. 72 . 40
23 000063 G TH 31, 060, 372. 16 .35
24 000049 R LI, 30, 431, 425. 43 .29
25 300156 FLESIN I 30, 014, 869. 57 .24
26 300323 HEale 29, 180, 454. 90 .15
27 300296 ZAIRI& 29, 165, 734. 64 .15
28 600491 ook 28, 634, 839. 79 .09
29 002314 P L5 % 28, 548, 744. 25 .08
30 600703 A H 28, 547, 884. 20 .08
31 601231 2NN 28, 498, 532. 77 .08
32 600664 e 2 A 28, 493, 283. 86 .08
33 000921 ER 26, 963, 854. 59 .91
34 600606 o 26, 423, 002. 00 .85
35 002450 FRAS 26, 231, 175. 65 .83
36 600519 piviE ) 26, 020, 852. 26 .81
37 601225 B P 25, 895, 059. 64 .80
38 300036 8 B A 25, 724, T44. 65 .78
39 000525 4L K P 25, 075, 908. 73 .71
40 600795 HL L) 24, 410, 000. 00 .64
41 300072 = RIR 24, 060, 003. 51 . 60
42 002431 e e A7 23, 782, 966. 00 .57
43 600426 BEET 23, 493, 919. 67 .54
44 600015 AT 23, 387, 868. 97 .53
45 600297 IR S 22,737, 141. 67 . 46
46 601238 JTIRER A 22, 013, 054. 02 .38
47 000915 PN 21, 936, 320. 04 .37
48 000997 N 21,727, 021. 76 .35
49 600585 IR YR 21, 503, 840. 00 .32

% 31 i HL44 W




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

50 600884 A2 Ay 21, 078, 026. 58 2.28
51 600376 A 20, 994, 854. 25 2. 27
52 601186 Hh [ 2k 20, 813, 353. 64 2.25
53 000807 =AY 20, 741, 211. 92 2.24
54 601939 BT 20, 664, 085. 31 2.23
55 300146 7 A 20, 630, 287. 15 2.23
56 002589 Fi B 1% 245 20, 540, 415. 84 2.22
57 000820 P TTRE 20, 396, 831. 85 2. 20
58 601919 Wz 20, 366, 376. 33 2. 20
59 600886 4% ) 20, 286, 329. 56 2.19
60 600109 4 UE 5 20, 015, 262. 26 2. 16
61 002185 HERFHE 19, 903, 651. 06 2.15
62 000911 TR 19, 863, 530. 00 2.15
63 600062 M R 19, 836, 983. 82 2. 14
64 600502 ZRKH] 19, 664, 774. 00 2.12
65 600487 i 19, 324, 064. 36 2. 09
66 603626 BIARRHL 19, 040, 093. 77 2. 06
67 002271 RN UL 18, 832, 284. 57 2.03

T SRNEHUE LSE BT A (RS AN IR LRSS ) 51, AHIEM R 5 B

7.4.2 RS2 HEHE N AVIE SR HHE 2%BEHET 20 4 KIBE V4
SR NRMT

‘ b B3 4 PRI E
Fe | REARL Ji% 22 44 % A RS2 H 440
Eef (%)
1 002195 —=E 64, 261, 668. 53 6. 94
2 600516 T RIRE 49, 098, 700. 54 5. 30
3 600664 WS 25 e 47, 740, 453. 17 5.16
4 601166 MVARAT 46, 159, 377. 64 4. 98

032 T a4




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

5 601818 H KT 43, 269, 281. 00 .67
6 002573 TERIREL 41, 487, 195. 16 .48
7 000049 R LI 38, 826, 943. 32 .19
8 000928 AN [ 38, 220, 278. 04 .13
9 002236 KERA 36, 730, 523. 12 .97
10 601717 DL 36, 370, 295. 40 .93
11 601668 Hh ] 5T 35, 297, 670. 79 .81
12 300156 FLESIN I 34, 935, 807. 81 77
13 002509 RITHIK 34, 679, 603. 37 !
14 000400 PRk 33, 737, 208. 83 . 64
15 002217 Sk 33,311, 217. 14 .60
16 300203 BRHL 33, 280, 248. 38 .59
17 000683 TEMERE IR 32, 893, 766. 58 .55
18 000999 = 32, 602, 267. 01 .52
19 002431 R e A7y 31, 883, 837. 52 .44
20 600308 TR A 31,191, 798. 85 .37
21 600166 VR G 30, 244, 670. 00 .27
22 002314 P L5 % 29, 975, 080. 71 .24
23 002396 BB 29, 512, 015. 23 .19
24 300072 = RIR 28, 719, 163. 95 . 10
25 002475 SRR 28, 552, 451. 39 .08
26 601225 B PE AR 28, 476, 510. 69 .08
27 002342 ExRA 28, 399, 290. 30 .07
28 600703 = 27,946, 647. 41 .02
29 300197 BRAS 26, 964, 017. 45 .91
30 002583 M REIL 26, 844, 914. 24 .90
31 000860 i 2% A< M 26, 451, 703. 63 .86
32 002126 A A 26, 370, 193. 91 .85

% 33 i k44 W




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

33 600606 SrHh I 26, 327, 566. 80 .84
34 300287 RNE 26, 247, 021. 51 .83
35 600787 w1 26, 242, 574. 24 .83
36 600491 o e 26, 072, 530. 82 .82
37 300296 I 4 26,071, 611. 66 .82
38 603866 B2 1 25, 660, 637. 16 77
39 000525 2r K BH 24, 310, 702. 21 .63
40 600690 T B /R 23, 886, 692. 73 .58
41 000568 PN 23, 756, 303. 04 .57
42 600511 ] 245 i 177 23,101, 498. 92 .49
43 000823 L 23, 047, 412. 27 .49
44 600015 AT 22, 616, 264. 53 .44
45 600297 IR S 22, 052, 087. 90 .38
46 600584 KR 21, 900, 403. 51 . 36
47 000997 N i 21, 897, 852. 65 . 36
48 000807 pageelia iy 21, 827, 769. 56 .36
49 600884 AL A 21, 309, 995. 81 .30
50 600585 KR 20, 944, 255. 26 .26
51 600376 A 20, 936, 342. 28 .26
52 600068 BN 20, 813, 841. 24 .25
53 601186 Hh [ 2k 20, 793, 125. 52 .25
54 600487 TG 20, 655, 733. 57 .23
55 600477 WU A% 20, 637, 722. 12 .23
56 000921 BER 20, 086, 669. 30 17
57 000858 i MW 20, 068, 748. 78 .17
58 600109 4 UE 5 19, 885,912. 78 .15
59 600886 E 4% ) 19, 678, 569. 60 13
60 601919 G 19,597, 191. 78 12

25 34 T 44 W




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

61 000911 A4 19, 570, 984. 10 2. 11
62 601155 Rkl 19, 257, 597. 18 2.08
63 002241 R WAy 18,992, 442. 51 2.05
64 600502 ZRUKF] 18, 841, 989. 59 2.03
65 000403 ST 4k 18, 622, 166. 43 2.01
66 300408 =R 18, 618, 326. 26 2.01
67 002589 Fi B 1% 245 18, 592, 268. 20 2.01

TE: SEH PRSI (R e LR A K ) A1, AH RIS HH .

7.4.3 T EHIRA BB RS H R BN B3

R VAR N F
SEANIREE AR (38 B 2,613, 380, 823. 02
SEHAREEIRON (RS B 2,627,693, 717. 73

TE: SRR AN S B SR IIHE SRS A e RS i sfe ARRAZ B ) 341, AN REAH
K

7.5 ARSI P RO R RA S
T ARG AR G WA RTFA 7.

7.6 FARIE A FRHME ok B & B 19 E LB R R B AT A8 SRR 4 B A Al
T ARESAREARITE Iz

7.7 BRIGA SOME G E ST AE LB/ I BT B 7= SCRAE S 55 B 4
T ARG WIRRFFA 507 SCHRALESR .

7.8 |EYIREA RIE SHE ST FE AR/ DRI RE B R A
E: AREARGEMRRFARER.

% 35 i #L44 m




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

7.9 BIRIGA SCYME o5 E = E LB RN HERF R T 48 BUE S 3R A 48
E: ARG HIRRFFABGLE.

7.10 |EHIREZE SR KB 5 18 00 Ui
7.10.1 &5 HIR A S BB A8 I Bk CRI45 2 A 40

TE: ARIEGAMR G IR AR, AR RS A g 5t

7.10.2 AR S BB BB FIB R BUR

TE: ARG MRS S 5 [F) T I AR I B B s s . EUBIRR L 5 BT 5, BAS Y

AR LA 5 o

7.11 REARAEG BB I E 3L 5 B oL B

7.11.1 A3 E G B R BOR

e A MR T S 2 P DT O SRR 0 LEBIR, (35 L R, A2
552 5

7.11.2 $REBIRAZE G A B 53 5 45 R4 2 A 41
TE: A SAR G WIRIEAT E GUI B0, WIARCR R E U bt

7.11.3 A3 B R T BB
T ARG AR A N R BT E A B

7.12 |HEAGHREE
7.12.1
A A AR e BB AT+ R AR TR AT BRI E ML R A, AR R G i) H Al
—HENZ R AT, AT
7.12.2
AFE AR AT+ AR R, RA B T 5 R E 2 1 B S 2 A

% 36 U tk44 7T



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

7.12.3 AR A& B =4 B
B NRMIT
J¥ ER S

1| FHERIESE 807, 667. 90
2 | NGIEZH RS 110, 202, 034. 74
3| MR _
4 | BiCHE 8, 609. 47
5 | BCHRIBEK 89, 625. 31
6 | HAhRIGK -
7| FERESEH -
8 | Mt -
9 | AHit 111, 107, 937. 42

7.12.4 FIRFFA HIAE T B T 34 3555 B 40

T ARG AH WA R A A TR I T e
7.12.5 JIRAT 4% B P AFAETLIE R R IGO0 A UL B
T AE AT 44 R SR ORAEAE B Z R A L.
7.12.6 BEAGIRE MRS R 5

& IARRRA, 73T A5 & T (8] /] BEA-AE R 2% -

% 37 5l k44 W




KA ERE

(LOF) 2017 £E-4E FF 4R 45 i B

§8 EEMPFEAGR

8.1 FIRESHIFAEAN S HEFTFENGH
WL A
Rl N4
BN H | PRI HUB AT
() =i Al LY LY
SRRl R 8

L L

27, 853 35, 845. 43 273,928,983.27 |  27.44% 724,473, 714.67 | 72.56%
8.2 iR L HEEW T 2FAA
FFs ESEEDNE S FERE B () b b T A A
ER 1]

1 Ko R e FA PR A 7 5, 702, 120. 00 10. 71%
2 | REWE 1,959, 039. 00 3. 68%
3 RIS 2 1, 000, 000. 00 1. 88%
4 | T 790, 000. 00 1. 48%
5 k7 642, 675. 00 1. 21%
6 Fhhm 586, 054. 00 1. 10%
7| HaE 550, 000. 00 1. 03%
8 1R % 1) 320, 417. 00 0. 60%
9 FEAK I 268, 351. 00 0. 50%
10 | Mibe ik 242, 213. 00 0. 46%

T QUSRS O,
@FH NN AFFA N, b BT S BELEI =3 N 7 A N5 39 A A8/ 3 N AR B EE 1

X 100%;

QUL FA NGB i rh BESR SC S5 5 A R STE A F 54t

% 38 i HL44 m




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

8.3 IREGEEANK NN RFFAEFESHHFR

IH R m#as (i 7 B B LA
% A S NGEEP S YA
191, 071. 49 0.0191%
FAARSE

8.4 JARESEHA MM RFFH AT ES A= BX HAER

i H FAZEE NS EREEXE 56

VNN R =S L NN S 5 g I S
10750

P
o
e
o
BN
o
F
iy
X
=
o
2
s

>

T N YRGB NS RE BN AL S, R EAEN .

%5 39 T 44 T



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

§ 9 JFAEEH R

AL
REHRARH 2001 F 2 B 12 B ) HEEMHHURHI 500, 000, 000. 00
AFR A HH HHAT S S A AL A 871, 253, 699. 00
AHR A AL 4 5 R 4 i 306, 334, 718. 80
U8 AN B 4 S R [ 4 179, 185, 719. 86
AR A SR RN A (A L =" 351D -
ARG SH A B S 4 B A 998, 402, 697. 94

9 40 TT St 44 T




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

§ 10 EXFHER

10.1 B HHFHARSRY

AT AR N T S B A N R 2 kil

102 HSEHEAN . ESHEANTNIESTER I THERATRS)

1. BB NERXANFZD
ARG, HEeE AT ERANFELD,

2. BEFEANWLTIRSTE TR E RN FLS)

ARG HINFEE AT TR SR E R T TIR R A RN FAZS),

103 B RESEEAN. EEM. E&FHEWFHIFL

AFEGAIRE N T SRR E BN FEEW 7 EeEE LS URA ST,

10.4 FE BRI R

ARSI AR IR B SIS T AR

10.5 NEEHATH K STHTEZ B

T WA ek AT BT TR S T A T .

10.6 EEAN. TEARERREENRARBERLTFHNR
RGBS A ST AL RO R A B S T
ALY

10.7 ZE& M HIERA R 5 B IThA R ER

41 7T

b

44 71



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

10.7.1 EEMFUESR A 73 5 BIu#AT BEESR R RS F
GHEAL NRTT

WS 5 LS e 4

22 55 67T 24 A
BEAT | CET T .

HE | RReH | REssnk] e &

AR 1 L1
i

R UETF 2 1, 515, 847, 001. 54 28.95% 1,411, 710. 64 28. 95% -
H 3 75U 1 1, 360, 214, 812. 62 25.98% 1, 266, 763. 89 25. 98% -
s 1 878, 001, 560. 66 16. 77% 817, 682. 24 16. 77% -
GAFUESF 1 627, 405, 658. 62 11. 98% 584, 303. 75 11. 98% -
JRAES 1 499, 498, 018. 26 9.54% 465, 182. 63 9. 54% -
BRUE S 1 256, 440, 622. 27| 4. 90% 238, 823. 81 4. 90% -
KIHIE 7 2 98, 932, 303. 32 1. 89% 92, 136. 30 1. 89% -
PRERR |1 . . . . E
EERE |1 . - . . :
WIS |1 . . . . E

e 1 ARSI AL RS 2 7] 28 5 BT AR B L -

At A R RIE SR A RS 5 B e oA, Bk RS 12 M2 5 #oe.

2. B BT kB ERRE

AT G PN TR FA B AR G YR LR AL EN, A HAS 5 ook N a1 L FAE
DAy B Tt, EFENIARHER :

(D SEHER, 55 R, EMBEAADT 3T ART;

(2) W 55 ARV R B 5 A TV 55 Fiabm Sl 28 A e IR DURRE 5

(3) ZEAT NG, e RSB AR, MK,

(4 WHBEHATE . 4%, BAAMERrNaEnlE, JF e e i G ia1E & B IR 12K

(5) A% SIBEIT RN R, ZERE MK, 58T & REEA R T IER S 5 7 2
I RENASE G IR AT A5 B 55

(6) WF 7T SE 78258 » A7 [ 5E IR FUHUA AN [T FEN D25 BE BN D9 A I < B A4 vy o 2 (A v R 55
AR EMATAR S AT AR WImE R DB TIRE &AL TR .

42 T 44 W



KA S MRS (LOF) 2017 4F 48 B R 45 4 22

paren
S

4
&

b

T UL

10.7.2 &M IS A B3 5 Bouib 7 HALESF # H R B

MR EIRARHES S E 5, e E BB IS EPET R, JREREE Ao
BN DARIEAT RIE » 8 Jk e 1) mP S0 75 AN A 757 HoRe P i e 7
T AZAE 7 4 E WU S SIS & ST 4

BN RO

T AN
%35 % IS 5 U5

5 24 1
\ 524 B 5 A

B4R Il
REEH | BECRBIL | B BAEH |RA A

A

i )

F He )
KIS : . . . . -
T3 2R 6, 070, 366. 20 100. 00%(100, 000, 000. 00|  100. 00% - -
s e : . : . -
T . . . . . -
RS - . : . . -
BRITIE SR - - - - - -
KIEZF N - - - - -
Fh L . . . . -
GES <2~ . . . . . -
HETHUESF - - - - -

43

T 344 it




KA S MRS (LOF) 2017 4F 48 B R 45 4 22

§ 11 MR E R HMBEERF R

11.1 REFA R B REFHESHBHLAIA BT 20%HF 5L
T A PG R R S AL A B SR 20% T L

11.2 R HFERFNEMEEFR
TE: ARSI ORI BB A A A EEAE

9 44 T St 44 T



	§1  重要提示
	1.1 重要提示

	§2   基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式

	§3  主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现

	§4  管理人报告
	4.1 基金管理人及基金经理情况
	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 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	§5  托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本半年度报告中财务信息等内容的真实、准确和完整发表意见

	§6  半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 所有者权益（基金净值）变动表
	6.4 报表附注

	§7  投资组合报告
	7.1 期末基金资产组合情况
	7.2 报告期末按行业分类的境内股票投资组合
	7.3 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
	7.4 报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6 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
	7.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	7.8 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贵金属投资明细
	7.9 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
	7.10 报告期末本基金投资的股指期货交易情况说明
	7.11 报告期末本基金投资的国债期货交易情况说明
	7.12 投资组合报告附注

	§8  基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末上市基金前十吊持有人
	8.3 期末基金管理人的从业人员持有本基金的情况
	8.4 期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	§9  开放式基金份额变动
	§10  重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5 为基金进行审计的会计师事务所情况
	10.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7 基金租用证券公司交易单元的有关情况

	§11  影响投资者决策的其他重要信息
	11.1 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
	11.2 影响投资者决策的其他重要信息




