e R = S| & 1 G e AT e m s e
2017 P EFRERHE

2017 4%£6 H 30 H

HEFHAN: BEESEEFRAF
HEXEN: HRBITROERAF
ZEHHEH: 201748 H 28 H



WA Rk 43 2 2017 44 BE AR 15 4 2

§1 BEEHRR

REEMANEF S, EFRIEAR S BRI AR RIC . RSP MRR B KGN,
TR LA RS AR S8 BARAE AN SO R T . AREERE e = =
PAEMSZE RS, HFHEFRER.

BEFE NIRRT RO A IR A A RIEA S A RS, T 2017 4 8 H 23 HEK 7 A&
I S5 Fabn . AR, FIE RS WEaitikd . REHASREEANS, RIEEENE
AR RERGC R RS VERRR B BN .

R BN R A LLSEAS H iU 5T B0 JE A BEAL S 366 557, (HABRIESRE & —E A

He G AN BUF AR AR . A XKL, 5 AEAE H 55 R SRR A2 B 1 A
e NEEE ST IR RN BN

AR AR T 4 B AR PR A IE DG, SRR T VRS AR, IR B AR R i 1E D

ARG TP 55 PR R G

AIRAEWIE 2017461 A 1 HilgE 6 A 30 Hik.

2 71 3£36 01



WA Rk 43 2 2017 44 BE AR 15 4 2

§2 E&EFN

2.1 REEKXIENR
AL TS 4 =k oy
iy W TR R g
e AL 160639

i 9 22 5 ARG -
J& 3 A8 gy AR -
A (e BLTIFF TR
FEa AN 201545 H 27 H
e S A e 4 AT PRA ]
BEHEAN AW HRAT I A R A A
i 5 AR I G 4 B B0 543, 570, 155. 30 £
e G R A S AN TE A

TR Y r———
iﬁﬁj T IESR AL 5 LA 5
T H 201546 H 5 H

TIEAHIESEE ST | Mm% 4 =k A TS 4E Bk B
TNESREEHNFERR: | SRR kA =k B
TIEREEENA 5 | 160639 150277 150278

W AR TR > A et
FSY

178,344, 273. 30 #3 | 182,612, 941. 00 {7 182, 612, 941. 00 43

2.2 ZE RN

B H bz

R IRERPRAOTR AL, IBSREREA W B FE A PR ER IR Z /MK, 1946 H
BRI 2 LA A 0. 35% LAWY, SFERERIRZEEHIE 4% LA

AIE R W AR BB ik, 1R e b i 4 Kb g 2
HER A IR R A, FFARIEAR IR Bt I S H B A2
HEAT AN 2

TR IR 2 R B s e A ARG G AT NI
G PR32 < Y P O R S ] 48 0o A e < PR B D 5 80 R 3R PT RE A SR
MRy, BRI S SRR IR A O 3 BUR BN VEAS S I, B AR R R 2 20k
AR MR ERAR TR RO, B e BN W] DU B 20 5 B EAT
G HAEA R, TR RERER R 22 .

NI 7 4 AR R R O B AHE I R 5 R S L Bk v 22 T ) H
P R B i 2 FE AN BRI 0. 35%, SRERER IR ZE AL 4% o WA £
A D) ] 2 At PR 3K 3 SR B v 28 PR M R B R . AR Vi
B TN SR A LA it O R A 5 B BRI 22— P K

b £ bk v

HIE R kP AR B0 2 2 X 95 % + B LARAT i AR 2% (BLE)
X5%

JRUBS A 2 AL

A e E TR S, HAR RS Siam TR MEE. fit
MG 5T e, MIEFREEE T B NS, BTy

03 7 336 1




WA Rk 43 2 2017 44 BE AR 15 4 2

SeE (Al RIS AR oM TR R &, B ERERFR TR ECREL, A
A SRR LR R BT AR A 2 mARABLAR XS YA 2 R AL o

a7 2k 4 XU YL
RFAIE

N S ol i RV S
&, HHIm RS
Wt i TR A Y A
&, RN ES SR
miiis, NiEH
Pt B s A
R B U RS 11
SR, R AT AN

Mste =Bk A BTN AR
e as R at, HAy
R AU HL IS 2 A

WS =k B AR AR
el ai R dt, By
et P HL T YA 2 AT

M4 B XK HRHE o X v (P RFALE
FrRFEECRIM, BA
SRR IR E L SR 1)
BRI ARER M AR
ABRFR) PRI WA 2 A
2.3 EETHAMESHEEAN
T H HEEHN BEEREN
L IS A G AT PR A 7] AR AT B A PR 2 A
4 199 ik e
SEMEN TN | BRRRIE 0755-82825720 0755-83199084
T 1R %A zhangge@phfund. com. cn yan zhang@cmbchina. com
B RS S 4006788999 95555
fE 3 0755-82021126 0755-83195201
2.4 5 BHE TN

I G A AR T IR S BN LM

http://www. phfund. com. cn

Wik
VRYITITAR H X AR 42 = B 168 SR bR 20 38
N GRYINTHAR HH XA 42 = 8% 168 -SRI E PR 2 026

43 E et G FA TR A 7]

o4 71 336 0




T R Bk % 2007 4 B2 i o 47 2

§ 3 EEMFIEIPNESHERI
3.1 EESH RN B

SR ARTT

3.1.1 MR BEEFiEbR

WERCQOITHETH1IH - 201746 H30H )

AHA O S 2,502, 094. 84
A I -30, 525, 356. 44
TIAS Y- 35 35 4y B A BA R -0. 0475
KIIEE S A E KR -6. 14%
3.1.2 HARHHE AR WAEWAAR (201746 A 30 H )

WA AT A7) B 22 4 A BTUR -1. 4364

HR I 4 8P 13E 415, 049, 259. 82
IARFE S B E 0. 764

FE: (1D AW O SEII a fa 2 AR N . B5a . AN (ONE 2 fe a2z i)

THBRA RS S I ARAL AR A C SEB et in A 2 Se i E AR st -

(2) PFrid k& EHR IR A AR E NGBS 5 2 e S AT (B, I ik S i B e [a]
P HEEHARE), thANSHE SRRt KT B TR R
(3) iy “HIAR” e MmE—H, Bl 6 A 30 H, JTixHRE AT HBEE S s

5 H
3.2 ZS1#ERIN
3.2.1 BE&MHHEN KE K5 FHML St L8R i an 2 1) L
R ﬁz\%’y@%@ iké% bhAs Miﬁ tbiﬁ?%
192 i 22D i%ﬁffz%ﬁ B s 7’&4&\13&%% OLE) @—®@
#HEZ@ =€) HEZ®
tE—1H 1. 73% 0. 68% 1. 58% 0. 65% 0. 15% 0. 03%
HE=4MH ~7.28% 1. 02% -7.90% 1. 00% 0. 62% 0. 02%
i EANH —6. 14% 0. 88% -7.51% 0. 88% 1. 37% 0. 00%
k4 3. 96% 1. 06% 0. 99% 1. 06% 2. 97% 0. 00%
ij’fgg\f -52. 97% 2.42% | —54.62% 2. 33% 1. 65% 0. 09%

T MG = P iRy Bk b A A 2 9 5%+ R ML ARAT 7 A R 6 (B =) 5%

5 71 336 0




T R Bk % 2007 4 B2 i o 47 2

3.2.2 HESEFAEMDRE S M BUR THFEB KRR K 55 R L5 s

AR F ) HE
M$ﬁﬂﬁﬁ%ﬁ%%%ﬁ@ﬁﬁﬁﬁ%ﬁMﬂﬁwﬁ%%wﬁﬁﬁﬁﬁﬁﬁﬁw

2016-11-00 1 |- eeeeee Y
2017-04-10 4 |- -
2017-05-18 4 [------
2017-06-25 - |- - ee e

2016-05-03 4 |- -4~ -2
POAE-0F- 10 - |- gt e e eee oo

2016-03-26 4 | --4------

20151203 || R L
2016-07-10 1 |- - -=-=-
2016-02-17 A [+

.

"
I Y
g0
w0 I
o g
i (o)
oW
) )
] (2]

— DA G e e R e AL U O B —— U e ol 2 b R O i |
e 1 AESEEEFT 2015 455 H 27 HAK.

2. BEBOMILH, AFEE MK I B CUA B3 4 A [H) B 4% T L 451
3.3 HAbtatr

e oo

%06 71 L3601



T R Bk % 2007 4 B2 i o 47 2

§4 HEAWRE
4.1 REEHANRFEEZHTEN
411 EEBFEARREHESHEE

Mot S FA TR A S ROL T 1998 4E 12 H 22 H, WA TGHEOFRETE, Remt. &
7 R o B E B VE AT R AL 55 . BUE AR A IR, A F AR B R ESR A A PR A A
R BRI % 8 A 8 P 45 B A A 7] (Eurizon Capital SGR S.p. A ). YT ALEME % R R AR
A AR ARSNGB A, AR JFEEMTEA 8,000 e AR, 5T 2001 9 5%
R, HEZE 15,000 U AR . ik 2017 4E 6 H, a8 HE 7 ML F] 4509. 30 12
TG, EH 149 RABESE . 10 A EMARBTAE. 2 REARZREHEAE . LT 19 44
VARG, RSV, KRS R T ERAR.

4.1.2 &2 (BESLHP) RESLHEBHHEMA

EARESNES 2 (BF) |
1 UEFF MK A

AWM | BEAM i

il

0>

Z

w4 W% B

RS, EEH
[E, T2Emit, 10 44
RIES MO 56 . AT
AR ARAT A (R
YN R AR A F])
R Hrm; 2011 4F 3
J3 T R S e L 4 A B
HIRAF], Dt hErE
AN S MW TR
AL AT A AR
BRIREMA T, e

N M S mh TR At
A SF ii;g £E¢7H - 10 GEET AR, 2015 4F 9
o A AR AR IS 48 1 AF R’
4> 5OETF 3 4 J H I
HeRkeaM, 2016
T 6 H M TSR 22
M REEG RS,
2016 4F 7 H AT
e Bk ek oy g 4
e, 2016 4 9
H i AHAEMG 4 IE 500
B3 (LOF). ey g
300 FE%L (LOF) 4%
S4F, 2016 E 11 A

7 0 336 0



T R Bk % 2007 4 B2 i o 47 2

SR AT IS B8 — Al — %
9 MEEEEREIR 20 2
BEHESEM ., RPH
o A H 2 2 Ik Bt
o AR A AL &
B2 HAR KR,

e 1 ARER B IS AR H 1348 A w1 g Ja IR AN A & 2 H s BT RO A A 2 B
IR A S SR AR .
2. AEFF MOV B SGE AT 2 50 T b N 53 B4 3L M2 A G HILE
4.2 FHNSHRE BN A RSB 1R 5 B i B

RN, AREGE NS QEFFR TG SRaEN. P ERERE S rA SHE
ALK EES A FINZIE, REMSETE . SRS 5T E NS BEAS R G5, 78R 42 il KU 1)
el b, NFESMETA NERE M. AR EMN, RESEEGN, MM ESREEEF
R T R S iy AR A R 2 AT
4.3 HE NI RGN AP 5 1B LI E T
4.3.1 A3 5l B I BRAT B 0L

RE N, AIEGE NPT A FZSHE, WRANFRTASENT. 5. rhc5E
S RS ES /NS DAL
4.3.2 RHEZHIT AT UL

A AN, ARG AR KA EREI B FE S G A R R W AT N AIRE N AR K
ERSEH NG IAREHES 55 A TFSEN R H R85 5 B B> B BRILAE b & i
ZAESF 4 H RS & 1) 5% L .
4.4 IO A F L 1B BT SRS A SR IR A 1 B
4.4.1 REPNEESR B RIEMIBIES T

AR TR G R BT HNE, AR RO FR I [m] p Bl b, PRERFREON S, )RR R
FRIRZFEHIAE S HYE A .
4.4.2 REPREES LRI

BEAREIARAIESHIIFEN 0. 7640 T AR AR LM BUFE I K -6, 14%.
4.5 EENXNEWMET IEFRTH ATV EH R HERE

2017 - bBoRAE, BT AR RIS A, EARNHIIE, il SR sAR Tt

FAA. AR, Hrp R, B, KBS T GAT SRR TE . 2400 IR bR 52 4Bk

R oML ELTHIRIRE, A BHIES: M LTI KE 71 AR 2 S T2 5048 K ok B
%08 7l 336 T




WA Rk 43 2 2017 44 BE AR 15 4 2

B, fd “=EBEY 2w, £RATY L, WERRERE R BT ereE, THE Y
FRE . BB, SR .
Hh R 22 BB IR AR TEACKS A7 F 0T s b7 o SO0 BE A ST A o, e sl AR st
Wiz PR RS TP ELTH RS IR ORIE . JEE 2017 R4, Zhi AR
ATRVRAE M, Dyt B R R T R, BRI BT R S R B R B S ROR R . 7E H A 9
TRIFRE I OLT, SR Gk Bl f2mT, P2 Grg ok il e, (EAaEseil 6. 5%k
HARTEIE
AR IRAN 4R SR AR B I AU 5 IR R S R AT s ML B M B IR S . K

W TG EE 2 704, Bz ARG SO A e A (B SO T W L [ U, A A A 3 G
AL AR 1T 2 R 2 T S A AR 2L
4.6 BEANR SR A ES G EEF ST A7

1. HRZSEMERES T LN RKIRST T TR AR < TAR L P ik

(1) HE A E R

HEefiEmRER T, B U A R EE RS USSR THZE AR, Jord
M. SIS, PRUEANFIFE G AEL NS, KA RE ., BeR. IKEICRSEJ7 A B A,
R ZWREMOL T AR U e THZER ML HEM 5 %58 R GEAT R e R
o5 AbEE s A H L BSOS A e, TR ME. ReXTHRERIESE A
SIEWRTOUNFRD S MR, SHBEER ST ReMESSTEER
AT B A S RIS FEE TN —BUR A Xt ati. BREXTHRUATRESES
HEHE RSN, A EReES T RERNA, TotEeMRERNHEREER TR, iRk eiE
BE TR

Fo & 3 St B 2T BU AL S ML BEA%, AR S S A 5 T 48 7 3 & BRRAN
Sy, BT RS SEVEIL. BORAs .

(2) FepRll 5 fhfE AL

AR IR 2 242 75 [2008] 38 5 (R Tt — DAL I B R e A E ML 55 13RS R IL) AIAH
KINGE » A7) BROL I RS SE A T B A Al AN AL, RO e 2R L AT LA 7 A
WEREIZEL . SR TR, Bl RN R K
v SRS SR AR
REeA WA H e e HH M E.
&

LM 55 ENHXHE R BEEAE RS, RRMRE AR, S E/ N R AL

09 7l L3601

>

i

"}

HE



T R Bk % 2007 4 B2 i o 47 2

e R A B R U AT
3y A S 5AERRE ST Z B AR T A 2 R
4y AN F A HATAL T E O IR 55 HI2E 20
4.7 EENNHR 5 3 A SR 2 BC 5 00 A i B
I, MIEATE SR G EFLIE, AN, ARE (BRIMERROE. WEmk A R,
Wtk B aD ABEATIRL R 20 -
2 AFEGAIME I AR BEAT FITHE 73 AL o
4.8 REBATEAN AR SHANBRE ST P ERE BRI URH
T

010 T 36



T R Bk % 2007 4 B2 i o 47 2

§5 FBEARSE
5.1 REYNEARETENERFEHILS Y
FURPATE ), FEAHR N, 3T A — AR AT IR 01 WA R R AP AEAE 155 2 e

FEA AR AT N, PRl T (R N RISRERE SR R a1 KA SRR, 4

A, SEARPURTTHBAT TR L5 .

5.2 TTEAXREH AL RS BRSEREMTE #EHE. REIRERRAHH
Ak ARG B AAER RIS G RIRETE R PR EC . S0 A0 L [a]

IS B DT SO R, ANEAEAR T E S e B A AFIZL AT 8, Mgy 1 (o

e N RSEANERES B R R ik ) S5 SEENEI, 5% F 25 1 (s A A% 44 IR & & R R 2

AT

5.3 fEE AN PEFEREPUSEEENENES. BERNITZBEERENL
AR P S5 HaAR . HERDL WSS ANE I, R H ARG FE N AL,

HERAN SE B, AAFE R 1R P PR IR B BRI

3011 T k36 W



T R Bk % 2007 4 B2 i o 47 2

§6 FERMFLIHRE CREHTH)

6.1 B i fi R

itk PR S AR SRS B &

WaE#IEH: 201746 H 30 H

B NRMIG
% KR HEEER
201746 A 30 H 2016 4£ 12 A 31 H

® e
AT 23, 844, 872. 44 30, 204, 653. 23
SN 17, 607. 54 229, 790. 46
17 AR IE 4 111, 408. 67 346, 579. 36
o AR Y 394, 168, 574. 91 542, 534, 402. 54
Hop SR 394, 168, 574. 91 542, 534, 402. 54
ReRT - -
A% - -
TP L RRIE SR - -
sl ks - -
RTHE A gt = - -
SENIRAE 4 il gt e - -
RESCUE Z7 9 S K 1, 096, 862. 01 1,010, 932. 90
JREYSCRI S 4,771. 24 7,694. 69
IvAcdiie ] - -
JSEUAT 3 475, 235. 96 762, 060. 07
186 S P 15 % 7 - -
Hoph gt = - -
Agaaisens 419, 719, 332. 77 575, 096, 113. 25

SRR A b LR
201746 A 30 H 2016412 A 31 B

i AR:
i BfE R - -
KT 5 1 4 A £ - -
1T AE SR A1 5 - -
S HH [ 00 4 i % 7 3K - -
INEASTUIE 573 5K - -
7 ASF B [ K 3, 638, 868. 75 1, 835, 275. 94
A A N Fi T 345, 783. 33 507, 281. 17
INERER =R 76, 072. 34 111, 601. 86
AT B R 25 - -
IEAFAE 5 9 187, 597. 36 392, 653. 37
A o B - -
VA ) S - -

%12 7 36 W




T R Bk % 2007 4 B2 i o 47 2

AR - -
18 ZE T 5B 671 5t - -
Fofth A7 53 421, 751. 17 521, 837. 36
ffii e it 4,670, 072. 95 3, 368, 649. 70
B E A :

Sk 4 882, 726, 397. 24 1, 140, 424, 366. 37
AR B A]E -467, 677, 137. 42 -568, 696, 902. 82
R S kennn 415, 049, 259. 82 571, 727, 463. 55
BRI A 2 B A e 419, 719, 332. 77 575,096, 113. 25

TE: R AOEH 2017 4 6 H 30 H, BEmEk B BUsE 0. 764 o, MEtEREL A frAtdHE 1. 037

I, MAEEER B 4 8g{E 0. 491 JG; FEEM A4 543, 570, 155. 30 fy, oA IS HE ko et 40

178, 344, 273. 30 ¥y, MeAemik A 3% 182, 612, 941. 00 17, MEAEEEE B 4440 182, 612, 941. 00 1.

6.2 FNER

bR PR B AR SOESF B R &

AREW: 20171 A1 HE 201746 A 30 H
Bfr: ARt
p:S- AR LA R
W H MRS | 20174E1 H 1 HZE 2017 | 201641 A1 HE
#F6H30H 2016 4£6 A 30 H
—. A -26, 474, 611. 70 -105, 314, 419. 67
LAY 111, 553. 52 81, 152. 37
Horp: fRECRLEIRON 111, 553. 52 81, 152. 37
ez ISUYON - -
e FRRIE SRRSO - -
TN IRAE R BT PR - -
HABF WA _ _
2B AR (AL “-7 A 6, 100, 007. 30 -84, 052, 209. 55
Hrp: BEERFEWE 5, 745, 575. 42 -84, 648, 605. 19
S Xr e &l - -
s Bt - -
PO S RRIE SR U 2R - -
BRI - -
firtE TR - -
R 26 354, 431. 88 596, 395. 64
AN N P = >
3"‘%‘\,,ﬁ é_f fixﬂ et (AU -33, 027, 451. 28 -21, 568, 203. 74
A s (BR DL “-7 S
51) B R
;fﬁﬁ%c)\ (BREL =7 TR 341, 278. 76 224, 841. 25

5 13 7 36 W




T R Bk % 2007 4 B2 i o 47 2

W: —. $#H 4, 050, 744. 74 3,013, 779. 51
1. &P AR 6.4.8.2.1 2, 585, 955. 17 1, 645, 683. 62
2. FEEH 6.4.8.2.2 568, 910. 07 362, 050. 42
3. HEMRS 6.4.8.2.3 - -
4. X5 9%H 586, 019. 30 674, 327. 01
5. FIEZH - -
Horpe S R0 4 R B 3 - -
6. HAth 2 H 309, 860. 20 331, 718. 46

= FESH (THREH-”
S

-30, 525, 356. 44

-108, 328, 199. 18

il PSR

m\ -?%ﬂ:‘uﬂ,ﬂ (#—%“ﬁu “_» _%
HF)

-30, 525, 356. 44

-108, 328, 199. 18

6.3 TEENE (EE&E) BHE

2T E MR sk AR E SO T B R A
20174E 1 H 1 HE 2017486 A 30 H

At 3

Az NRMIT

s

20174£1 H 1 HZE 201746 A 30 H

=
I

SRS

R EERHE

FrEER AT

— WP E N (O
EHAHED

1, 140, 424, 366. 37

-568, 696, 902. 82

571, 727, 463. 55

T R EES R
B EAR S CRIA
tED)

-30, 525, 356. 44

-30, 525, 356. 44

= KW SR S
GRIDE S IR it
A L -7 53151

-257,697, 969. 13

131, 545, 121. 84

-126, 152, 847. 29

Horp: 1LEEHIEEK

293, 361, 863. 88

-143, 718, 359. 45

149, 643, 504. 43

2. e I8 ALK

-551, 059, 833. 01

275, 263, 481. 29

=275, 796, 351. 72

I I A G B
NSRRI AL (3 415
W) QR LL -
S

fo WIRPAAER G (5
SEHAFHED

882, 726, 397. 24

—-467, 677, 137. 42

415, 049, 259. 82

W H

AERETT LS IR

2016 1 A 1 HZ 2016 #£6 A 30 H

% 14 51 3£36 0T




WA Rk 43 2 2017 44 BE AR 15 4 2

TR e

R EERHE

FrEENE AT

— WP E R (O
EHAHED

796, 729, 534. 56

-318, 773, 687. 62

477, 955, 846. 94

— R EESER
B IHEAR A IR
tED)

-108, 328, 199. 18

-108, 328, 199. 18

NN TIPSt
GRIDE S R IF R it
AR L -7 53181

7,261, 572. 45

-13, 089, 021. 31

-5, 827, 448. 86

Horp: 1A HIEEK

387, 513, 547. 08

-213, 166, 291. 16

174, 347, 255. 92

2. FEL 8 A 3k

-380, 251, 974. 63

200, 077, 269. 85

-180, 174, 704. 78

VO A i A A
NG BE AR 77 A R s g e
6328 GaERDEL “-7
SIHHD

fo WIRPMEN . (G

803, 991, 107. 01
SHAHED

-440, 190, 908. 11 363, 800, 198. 90

TRAR PR 9 55 AR AL RS 70 o
A 6.1 & 6.4 WSHRERM TR TTANZEE:

XA G A
BEEHAFATTA FESIFT/ERTTA SR A T
6.4 MEME
6.4.1 BE&EEXRIEFMR

W e e R P ML AR B SAIE T P R R (DU R AR “AE e ) Grp IR B e R &
(URfERR “rEREM S ) IEM VAT (2015158 767 5 (& THET M AR Mk WA 30 ik S5
BRI GIEMHR) E, B S BA TR A FRIE (h e N R EIESR 158 2 6925
A I s R AR B SRS IR B I G e B /) MTT AT 5. AR e N RARITFIE
B, FEWIRAE, BRBOLEENFHNETE SN EISEE NRT 245, 659, 659. 97 7T, W2
AR TE R 2 THITEE 55 BT CRE IR I8 5 0k) 3tk B H R 56 5 (2015) 5 568 SRR BHl & T LLiG
E. fF TP EIER &%, (PR LI JOE R R e e EF) T 2015 45 /
27 HIEAER, e RAERMH 3SR 245, 675, 708. 96 3G #il, H A AWsi
BT 16,048. 99 EEE M A ARESHEGEHINAMEESEHARAF, EeLENN

HRRATIRD AR AT .
%5 15 70 36 W




WA Rk 43 2 2017 44 BE AR 15 4 2

WRAE (M AE RS AR SO R R SR F) I P EIEE %%, AREMN
S < 0y A0UEL A5 WG 4 mPE v Bk Ml A B0 BRI A BT Sk < 2 R B (LU TR IS AR e kA
W)« MRS AE U RAE SRR FE G A (LU RIRR IS msk A A7 ) . Igte
FAIE R R AR B JOIE TR BT 2 B A (LU fRIAR “WSTEmik B A7 ) o« MRAEXS S0 7
LS o3 e AN ) 2 HE AR i < 1) 0 < 0L AT AN [ PR XSS VAL R AR E o TG e ik B0 T LA R DA
B RE TR 5 B i dt,  BAT SARMFEBOR AR KU G R Ak ISR Bk A 35 s e
Bk B AU T LTSS B AN RE FR I L JRE IR S A, e SR R Bk A R BUN AR AR Y Rt S0
W, BAT RS H AU s AR AR A U YR S A4, IS HE s Bk B (I BUA AR s Rt 8, BAy
e PSS EL UYL S A B PR RS S it eI . WISk A i B S S HE i Bk B R AR E L AR 25 TR+
Lo 1R . ARG MRS MBIV AT R GG, HHMAE R 2 i 0 B0R B\ s 5
BEL WINER BRI 1 1 eI OIS S Bk A (BTSSR Bk B (il ATk g3t
EHFERE, WEmSkOBEN e A L IR B M a8 w] UL L)€ BRI AT
W EEC X B s, BRI BN PR E IR IAT N SEEMBI I YF, IREE M BRI
MR ELHF A IS = BRAD AL I 2 s ISR Bk i G B2 1 3 IS SR Bk A (S 1 AR ik
B G LB AT Fe AT s GBI & 3F, TREEMARA N KA IS Rk A 73
Stk B M AUHZ I 1 IS te Bk A 2B 1 AR Ek B AR AN B 2 44 P IS AR e ek 4
FEBBEAT Fe AT 9 o
S OB AL A N SRS AR Bk 0 A B < BN AHE T B H IR e B
ERRCLEEHHUESEL K EemBUSBOuSE s Bl MEmek A AL ISRk B M8
A A WS ER A Gy A G O B E D IS e R Bk A D B AR < I 20 58 NI B 2 Al B
2 RIS HE s BRAR IS B R B B PSS T | IS m ek A RAE 1 R IBHE Bk B G BT X
(3 G B P 1HE Ao
AT G WIRAT A . ISR A B MmO U S A B T EERE 9 H
FANTAEH, ARESRETIR SRR AReMIIESEE, WEmk A 6
WS MY B AR AT LL PR 1 1 RIEEB . XTI AE s Bk A (B0 2058 R iicas, BIIGHE
Rk A AR S UFEE 8 H 31 HEEE M S H#EH 1. 000 JTil 7y, K3l 5o W tE Bk
A B MG e ek A B A N B4R Bk B A B EE 2 (WSS Bk A 0K #2210 1S
R A AP SR B . A NS R B A B 2 e B A R T IR
P85 AIRAFH G S S G R R AR B 73 L 5 AT 3 IS SR i ek 0y 80 0 5 < 0 U 0 AR Tk
%

P55 IR I NS = B A e . 280 Bl @i 5, e m ek A AR &0 815
016 T 36



WA Rk 43 2 2017 44 BE AR 15 4 2

FIFE RN 1000 JC, M4 SRR 0 A0 ik < 7 AL A4 A S TR 2

S R AT AL, AR G A AR S e Bk 0 AL ik B3 BT B 1. 500 JTi BS A e ik
B AR BRI E AR BN S B 1FE R 0. 250 TR AT A M A 5. ik B e W ok RS, A
FNE A I ISR R A, MSAE Rk A YA, ISTE R B U T R S, AT S A
SRR IR ARk A AT S IS Ak BARERI LN 1o 1, U8 S A ik 4 A0 1) ik 4 43 200
E WSk A R AS IS ik B AR AN B SR A 2 2% 1 Y R B2 1. 000 Tt

ZGYNESAL G HT (B ERR “HRZHT ) Bk 7 (201555 243 S3CHFE, AK4miE
ik A RE 77, 646, 862. 00 173 e e A AU T =Bk B 4341 77, 646, 863. 00 fr 3L G (3 A T 2015 £E 6
H 5 HIERSZFTHAE Ty W THEETEY W ISR R AR A, B4 AR ATERT G AH R Jp Bl 5%
PHRTIR N, B H RN m R A RIS e m ek B BRI AT B iE s o T E RS AN
RS, FESMEREA NERF M ELZMAIRTIE T, KHE RGHILE BRI NG
SRR NS m ek A Oy BURIIS HE  Bk B (BB AT LT v

MR P NRIEAERESR 73 4000 A OIS A e ek AR B OE S 4 T 3 4 5 4
R MARINE, RIESIIFIEEDY ARG RIFRANTER SR TR, GHEARKTR B b B & H
e I B (B /N B AR R 2 R S At e [ESIE ME Sx e B TAOREEE) « Bt AR ISR, BUIE.
PR SRR J5 DA i (I M 2 fo VP BE  4 E  He mih TE ((EZRFRF & o [ B 42 1
FRFE) o ARFEEHLTET MR I LI AME T F 8 B2 7= 10 80%,  FLrh 48 58 T hRitI 4R Bt i 2
AR AR I EL A T AR S 507210 80%; BN 5 H H R AETN BRI AR 1 55 A5 20 75 4
A G ORIES 5, B4 BB H 7E— 48 DL BURF T3 IO 058 LU AMI TR & B P53 E 10 5%. A
B A Z EL Ry HRAIE kP M AR BRI 2 26 X 95%+ R MIARAT I WA 3R 26 (B S ) X 5%
6.4.2 £ THRIR I 9 ) Z A

A FE G I 5AR R AL TR BGE T 2006 4F 2 A 15 H & VUG WITEATAR 0 (Alk 21 ) — A
HENY 5 TEAR SV U B A DGR (LA R A RR <Ak tHEN ™ ) o o EIE S 22 A ¥ CHES 4%
P4 {5 B R XBRL BEHRER 3 5 RIS R AR LR S > ) s o B 45 B B Mk P2 (DA R TR
R EBE SN ) WA ISR RIS 2 T HZ L SR 51D CISAE b s B AR U JOIE
FIH ST E ) A EUEE 2 P E b2 R VE A FE S AT SE 55 B A S HE S o
6.4.3 BAE AV L THEE B HoAl A SR e B 75 B

REEG 2017 BRI SRR G bt HEN 2R, HsE, SEBEH R T AEE S 2017 4
6 A 30 HIIWSIRELLA B 2017 b4 48 pR AL S AR sh i I S A5 R

3017 T 36 W



WA Rk 43 2 2017 44 BE AR 15 4 2

6.4.4 AR EFTRAKSTTER. Sttt SRk —HERER GHE S

AR E WP R AR 2T BOR . it hTh 5 5ol — B9 B S A — B
6.4.5 ZHE LRI

RIEGAMRE WA RAERE RS ER IR,
6.4.6 BiTH

MR EG . B B4 /AR [2002]128 5 (G TFIFRGRIE S 1 98 25 44 SCBLI In) Rt v Jd
F)s WA [2004]78 5 (BB, 5B 5% A J= % THIEZ- 43 B 2k e B MSCBBSR R IB &n ) . A [2008] 1
T (CRT A FT AR T EBOR AN D) . MBL[2012]85 5 (ST S b i 2 =) B 20 22 531
WA N AT BLBCR A O @ @ Ay . WAL [2015]101 5 (T _Bii o m] S 2R Z R A N AT
FEBURA K o) B AT AL (2016136 5 (& T A HETTE VB eSS E B S @A) AL
(2016146 5 (ST k2D WA 2T HET & ol Rl Rl AT SRBORIEAD . WP [2016]70 5 (%
T4 R [F) M A RS G (B AR BRI AT S AR SC A B AN S 25 #0 4, £ ZRIIA 7R
LUNE

(DF 2016 £ 5 3 1 0T, DURATHRET AGEER AR T WBUEIGER, AMEScE Wt
XUEZR I R G BN 2R G SR e =N BBl H 2016 45 A 1 Hitg,
R R E BSOS E B R . WPIESR BT e BN P B G SRR R A kIR
NRAEIEAERL, T, 77 BUR 5t A e [P AR SRS N TR S AE B

(2) XEEMEZF NI HF PSRN, SRR B GO EM N, BEERBE . 205
PN, B3 BRSSO R HABISON - B AMEH A ML TS A o

(3) ox 3k BRI b B RO, L RAT 27 A il A 17 2 < SOREALE I A AR
20% I NFTAFBL. 0 F G BT A USRS AR, FRRIRAE 1 AH BN G 1 AH)
. HSLA PG 2B AN NNB TR FFEOIRE 1T AMABEE 1THE G 18R, Bz
SO%TTF ARINBL T A58 FRBOIMRGEIL | 4R, Bt NFTAaBt. X e A 1 il 2 =] IR &

e, WREEIEHASHIBE . AN, HZIR B RUE TH R GNEL,  RRBON IR AR AE HE T AR AT
AR B LR RS A% 50% T AN BT8R BT S 4e i@ i 20% B R THIEAN A
FIT 38 -

018 T 36



T R Bk % 2007 4 B2 i o 47 2

(4) HeeIHERT% 0. MBI REENIBERAZ Z EIAERL, SRR RSB SR AL 5 ENTERL «

6.4.7 KRBT R R

6.4.7.1 A4} 5 HIFFAE R 58 2R B A B R R R B SRS RAERALHIR B
A HA A ) S 2 mH A R KR T 5 AR R ORI 0 R A AR AL

6.4.7.2 XM EW EEERERBERZ SN ERES

RIKTT 447K H5AREN KR
Wi e A AT BR 2 ] ReEHN EEHEIN
R BAT B A PR A A (“FHRE AT ) HEFE N HSAUHILY
EAEIEFRAARAR C“EEIER” D | RSEHARNBRAR. eI

Ve IR CIPAE ) P IE 6l 5 90 Py e — AR M A
6.4.8 A 5 K& b RER] LRI SRBR T 3 5

6.4.8.1 BT REEH R 5 B IuHITHIR 5
6.4.8.1.1 JREZ 5

E: T

6.4.8.1.2 fRHFXH

e T

6.4.8.1.3 R EIER 5
E: T

6.4.8.1.4 BUER 5

e T

6.4.8.1.5 N3 REXTT K &
E: T

6.4.8.2 BT R
6.4.8.2.1 HE&EHH

BAfz: NRMIT

A3

i
e 2017 46 1 A 1 FZ 2017 4F 6

A EERT ECA A
2016 4 1 H 1 H&E 2016 4£ 6 H 30

3019 T 36




T R Bk % 2007 4 B2 i o 47 2

H30H H
M R A 3 4 NS A
- 2,585, 955. 17 1, 645, 683. 62
Hodr: BN E
183, 940. 30 119, 600. 26
e o

e (1) S8 BENMG Ak 8 =) (08 BEIRIMHZ AT — H BE G 55715 1. 00% R 2 2 1132,
BHRWEGRAAIK, ZAA RitEAF Dy HEHARIM = /T — H &5 4E X 1. 00%+
HERK.

(2) RHs OFBEUETFHR R E A EHIE), EeEBEMNIEH SIS e RE
SR LB 2 440 9, DL 3k B B WU SR 3 P IR 5% A B3 sl b 7 AR O DR 2
P YA B NI B B P B S

6.4.8.2.2 H&FER
AL, NRMIT
A L AE AT L 3R]
i H 201741 H 1 HZE201746 | 2016 4E 1 A 1 HZE 2016 46 H 30
H30H H
AR AR 3 S N ST AT
A 568, 910. 07 362, 050. 42

PEe SR SHUE AR T IR IR A /OB A AN 0.22%, BHIHE, AN, H
FEE =10 — H B 55 1§H X 0. 22%+ 44 R EL.
6.4.8.2.3 BERE
b
6.4.8.3 5 REX Ty #EAT AT IR ENL T M iR (& EIW) 3L 5
k.
6.4.8.4 #RETTBREAEEHHN
6.4.841 MEHHNEELSEEANCHEAREREREESNIBEN
e AFESAMRE I M BT R, ARG IORR T A AEES,
6.4.8.4.2 HEFIRGESE BN Z HMIFAR IR B 5 A2 & F 0
e ARG AR R S AR FE R BR A G PN Z A HAt SCTRTT AT 43 B8 S RF AT AN B 6 10 0o
6.4.8.5 HXRECTT RE HIERIT AR AU 237 A A BN
B AR

020 T 36



T R Bk % 2007 4 B2 i o 47 2

. ENH A FE AT B ]
%*Zi 201741 H1HZE201746 H30H| 201641 H 1 H%E 201646 A 30 H
VN
IR R EP EVEISY PN HIAR R AR RN
FHRERAT 23, 844, 872. 44 105, 571. 17 20, 738, 081. 18 75,131. 19

e AREESMERATAR B ESIEE AR EITRE, RERATENER 2R
6.4.8.6 A G AHEH NS 5REIT AHUESFHITHE R
e ARIEE AR S A FE AT EC IR R 2 5 QBT A B BAIE SR
6.4.8.7 H A IRBRAT 5 FE T 3 BH

T
6.4.9 H1K (2017 &£ 6 A 30 H) AEESFERRIEZRIESR

6.4.9.1 FHAIEHT R /38 RAESF T T HIARKEH HRIEZRIES

SAEAL: AT

6.4.9.1.1 ZIRUFFHEH: ARZE

ESF
(T

e
K

&I
W H

AR
HH

BRI

NG
ik

AR A
{IECR iy

Kby B
I=EA

CERAE:

i)

AR
A S

ARt
¥

#HE

002879

N
FHY

2017 4F
6 H5H

2017
FTH
7H

el
it 52 R

18. 02

18. 02

1,

313

23, 660.

26

23, 660. 26 -

002882

.| 2017 &

6 H 15
H

2017
FTH
17 H

WL
it 32 R

6. 20

6. 20

2;

966

18, 389.

20

18, 389. 20 -

603933

| 2017 41
“l 6 7 28

H

2017
FTH
6

WL
it 32 R

20. 20

20. 20

857

17, 311.

40

17, 311. 40 -

603305

2017 4F
6 H 30
H

2017
FTH
10 H

BB
i 57 fR

11. 26

11. 26

L,

351

15, 212.

26

15, 212. 26 -

300670

Ko

e

2017 4F
6 A 26
H

2017
FTH
3 H

iy iealh
it 52 fR

10. 93

10. 93

L,

259

13, 760.

87

13, 760. 87 -

300672

[EIA

2017 4F
6 A 30
H

2017
FTH
12 H

el
it 52 R

8. 48

8. 48

1,

257

10, 659.

36

10, 659. 36 -

603331

2017 4F

=6 8 o7

H

2017
FTH
5H

BB
i 57 R

999

9, 620.

37

9, 620. 37 -

300671

2017 4F

2017

B

942

7,639.

62

7,639. 62 -




T R Bk % 2007 4 B2 i o 47 2

B 6 3 274 7 H|1@%2ZK
Hl 5H
2017 4| 2017|,
603617 HA 6 A 23fE7 A %ﬁﬁf”“ 8.93 8.93 832 7,429. 76| 7,429. 76 ~
lilgy EAZRR
Hl 3H
6.4.9.2 HiRFrH K2 S RIEZ R E
SEs. NRmc
% 1=
. AR =1
% ZEAX| 52 | {2 R | R L | B . HAK
B | HE (K # S| £
P Tﬁﬁﬁ H 151 ﬂ}\ﬁ = (B o A AR A {E LB | £y
%\, J] J]
K| 2017 & 2017
ol F4 K T
002122 9.67 11.15] 1,172,416/ 9,416, 616.55(11, 337, 262. 72 -
Bl A 24| == H 24
gy H| T H
iE| 2017 &
B 2 K
300440 13.12 - - 443,200| 6,806, 393. 02 5, 814, 784. 00 -
B H 200
B H| T

6.4.9.3 HIR i35 IEEW2Z 5 AR AR IR 57

6.4.9.3.1 AT R HREIR ERE

T

6.4.9.3.2 3 5 i 353+ 1IE B

Too

§7 BEAESRE

7.1 HIREESE=HEE N
SHEh. NRMG
E e e gt |
= T N
S 2 A Lt (%)
1| BLaa# st 394, 168, 574. 91 93.91
Horr, R 394, 168, 574. 91 93.91

2 | B BB

Hr: figz

22 U 36 W




T R Bk % 2007 4 B2 i o 47 2

Vi SRS

w
%

R BB

G RAT A PR

5 | ENRESREE

Horpe KW 1SRN IR B Gl 51

BAT S S &Gt

23, 862, 479. 98

HoAh % T 58 7

1,688, 277. 88

#if

419, 719, 332. 77

7.2 BIRIBATIL P R ER B A S

7.2.1 FIRBHEERET U RBARERRAS

SERAL: AR

A5 e

~pE O

o FE 4 R PR VR LU (%)

ARG R M il

R

il b

243, 834, 202. 18

58.75

LW NI 8 NI S W& S S |
DA%

@ﬁ&

143, 996, 678. 08

34.69

XLL%\@%ﬁMKﬂ

|| ™|

1Bl

BN N SR D
55k

BEANR

—

5, 814, 784. 00

R4

il

LG AR 55 i 55l

BEART U R 55k

IKAS PRI RN it B FE AL

R RS 1B AN AR AR 5

HE

PAARE S TAE

AL R E AR R

"o |T|o|lZ2|I=|0 )Y

e

(=] ﬁ‘

393, 645, 664. 26

7.2.2 ARBRIRB R ZAT I REE AR RS R A&

SRURLL: AR TIT

| Ry | e |

~AfrE Oo)

A
i H A VP R A (%) |

323 T 36 W



T R Bk % 2007 4 B2 i o 47 2

A MRS B il - -

B | KAk - -

il i M. 327, 327.54 0. 08

b SV A VAN S WY S Vi _ -
AIGERLY

2 - -

R AN - -

AZIEIEH . B EAEREOL - -

|| ™| ™

AEAE R Ol - -

ERSYE NIRRT ENSE S S
g5l

—

7,639. 62 0.00

Gl 187, 943. 49 0.05

pib - -

G 55 e 55l - -

= |0 | )|

I PEs NS4 - -

AR RSN 2 3t Lt
N4

JE Rk S5 « AE BN LA R 55
14

wH - -

PA RS T AE - -

b R E IR - -

n| = |lo | T

GA - -

&1t 522,910. 65 0.13

7.2.3 MEPREATI D RPBREL R ERRAE
e T

7.3 JARE A~ RAME o E S F = E R/ N R I R R A 4
7.3.1 HIRIB BB R E A RYHE G ESF 78 IR/ HE R BB+ R R4 B B 4
WA NRMIo

. e i B T 1
g | BEEARny JBE SR A TR HE O AR EHHL 6

1 601766 I 2 5, 732, 266 58,010, 531. 92 13.98
2 601186 o [ kg 4, 778, 428 57, 484, 488. 84 13.85
3 601390 o gk 6, 493, 182 56, 295, 887. 94 13. 56
4 600820 B 18 Ay 2,991, 713 30, 216, 301. 30 7.28
5 000008 P v R 2,672, 922 19, 458, 872. 16 4. 69
6 600967 M —HL 1,071, 834 14, 609, 097. 42 3.52

% 24 71 3£36 0




T R Bk % 2007 4 B2 i o 47 2

7 300001 R 791, 038 13, 257, 796. 88 3.19
8 002501 IR i) 1, 156, 000 13, 143, 720. 00 3.17
9 002122 RERAH 1,172, 416 11, 337, 262. 72 2.73
10 600169 KIRE T 2, 846, 280 10, 986, 640. 80 2. 65

T BEREN TR AR LS TR ITA RS, MRS 3 T MR &8 A R A F W
vk http://www. phfund. com -4 FE ik 25 1E 3,

7.3.2 BIRBIRB L A RIME 5B ST F3E IR/ HEF BT AR R S B
s NRMoo

. e i B4 Y 1

s | BEEAD Ji SR A TR HE D ~RMHE EHHL 6
1 601878  [HiFiiES 11, 049 187, 943. 49 0. 05
2 603801 HH Y 1, 406 47, 522. 80 0.01
3 603043 |]THIIEZ 1,810 45, 738. 70 0.01
4 603335 A7 2, 230 24, 864. 50 0.01
5 002879  |[KZiRlE 1,313 23, 660. 26 0.01

VE: BEER T ARG RS E WA BEEIA, N8 TR &S H A R A 7 W
W http://www. phfund. com fJ2E4F EEH 4 IE 3,

7.4 HREPHBEEREASHERZS)
7.4.1 RitERNSHE VI E ST HE 2%BHT 20 2 KRV 4
SR NRMT

. Ly o R 4 B R i
FFa | BRERE Jie 244 R ENCHE 7 SN EHB (%)

1 601766 [ 16, 026, 301. 89 2. 80
2 601186 Hh [ 2k 12, 367, 742. 79 2.16
3 601390 Hh [ Rk 11, 658, 444. 00 2. 04
4 000008 PPN ek 11, 630, 523. 70 2.03
5 600562 &R 9, 908, 557. 78 1.73
6 000976 HE Iy 8,721, 540. 14 1.53
7 600820 B 18 A 6, 291, 306. 00 1. 10
8 300001 FEgiss 3,932, 213. 67 0. 69
9 600967 MZE—Hl 3,102, 720. 76 0. 54
10 002501 IR i 2,728, 915. 42 0. 48
11 600458 NHACHT 2, 673, 890. 00 0. 47

%25 T 36




T R Bk % 2007 4 B2 i o 47 2

12 600169 KIFET 2, 294, 880. 00 0. 40
13 603111 REJENLH 2, 169, 078. 88 0. 38
14 600495 W TE A 2, 079, 256. 60 0. 36
15 300011 AR 1, 806, 129. 78 0. 32
16 002122 R 1, 805, 782. 02 0.32
17 600580 Eh e FLS, 1, 630, 970. 32 0.29
18 002161 Py 2c 1,579, 616. 50 0.28
19 601002 Az sl 1,451, 971. 00 0. 25
20 002480 By 1, 380, 149. 96 0.24

s RANGHUL RN G (RAZ AN R USR5, AHIEMRAL 5 T
7.4.2 RT3 HEHE HHIE & T ™ 1$E 2%BHT 20 & HIBREE A4
SHRA: ARTIT

. \ N b BT 4 B R

Fr JBEEARED i 5 A TR AR H S0 ﬁ%%(%T%
1 601766 [ R 36, 059, 687. 24 6. 31
2 601390 Hh ] Ak 34, 880, 514. 03 6. 10
3 601186 H ] 2k 34, 359, 991. 35 6.01
4 600820 [SESER el 16, 431, 092. 66 2. 87
5 002282 R TH 10, 240, 666. 80 1.79
6 002501 RS ] 7,876, 117. 09 1.38
7 300150 H 20 i 2K 7,702, 089. 64 1.35
8 600967 S-Sl 7,397, 114. 97 1.29
9 600169 KIFET 6,037, 127. 20 1. 06
10 600495 W TE 4 5, 338, 845. 00 0.93
11 603111 R JEHLH 5,210, 624. 00 0.91
12 000008 PR 5, 069, 277. 23 0. 89
13 300001 FEgiE 4,780, 088. 48 0.84
14 300011 LN ES TN 4,762, 561. 07 0.83
15 600580 B HLS, 4,189, 381. 44 0.73
16 002161 i A 4,063, 790. 82 0.71
17 600458 I ABT A4 3,896, 317. 00 0. 68
18 601002 A5k 3, 645, 222. 00 0. 64
19 000925 JANEEE 5 3,574, 874. 45 0.63
20 002480 W 3, 449, 789. 02 0. 60

VE: SR EPUHE S RS S (RS R LR AZ B ) A1, AR RAE 5 TR

26 U 336




T R Bk % 2007 4 B2 i o 47 2

7.4.3 LB BB B B S R TN B

Bpr: NRMG
SENJREE AR (RAE) R 116, 030, 763. 75
SEH AR EEION (R3E) RV 237, 114, 715. 52
T RN EERA . S2H R SN YA 42 3K (A AN T LA AZ BUE ) 3851, A EHH

KEH -
7.5 BIRILFI MM RO B ERAES

¥ oo

7.6 BIRIEA SOHME 5 E G R E LB/ HEF RIRT T4 MR 2 B R I 40

E: o

7.7 SR RME 5 S BB B R/ N YR KR P SCRAES 8 B A 2
E: T

7.8 |EWIRE A RIME S B ST IHE IR/ DRI LA R B YA
E: T

7.9 JAREE A~ FRMME o EE & B E B R/ R B AT A8 BUIE BB B 20

E: T

7.10 R EHIRAZEE TR IR 5 F oL i B
7.10.1 |EWIRFE ST B KI5 S8 20 P4

TE: A AR N R R A B SR R

7.10.2 AES B R BB KSR BOR

ASH G BB ISR I DOR AR ARG B B SR, LB IIGREDN H N, EZLRFRIELF . 225
BRI BAR I BT 5 20 ASE G775 B S B AORTAT AR 5 o A0 R A e [ I B B 7 Xt 43 B 201
I &R AL G BRI S A, TEBIRE B R AL B E R H .
7.11 MBEARKE ST K B AR5 E LA
7.11.1 FHE U KB R BOR

AN gk e TR PR3 R 9 BB R 5 L O B %
927 7 k36 1T




T R Bk % 2007 4 B2 i o 47 2

7.11.2 REHIR A S 10 E G 5 S5 25 B4
TE: AR G 5 R (10 15 53 3 Rl o AR B 35 TR (5 B 45 B

7.11.3 Z< 1 E R 3 5 B R P

AT G B A R PR B BV B 1 R 5 R 53

712 VEAGREE

7.12.1

‘{/’—'
o

AT GBI A USSR T AIBOE RAT BRI E ST LR A ) SRR S ] H AT

FENZBIATFETT. ATTHIIES

7.12.2

ANTE G PEBET AAT A4% BB SR A R e A R L E 1Y) e P S I

7.12.3 BIR A ST B =M
B KRG
e B Xl
1 | A ARUES: 111, 408. 67
2 | MUSGIESRTE R 1, 096, 862. 01
3 | MY A -
4 | RICRLE 4,771. 24
5 | RIUSCHIE R 475, 235. 96
6 | HAMYGK -
7| A A -
8 | Hith -
9 | At 1,688, 2717. 88

7.12.4 JARFA HIAE T 3 B BT F e fii 37 B A
k.
7.12.5 JIRET+ 2 BEE P AEREZRIE LD

7.12.5.1 JAREEBR T+ 2 R F AR ZRIE LA B

SHURLL: NIRRT

_ b 3 & T _
2| P EE AR BB A7 FR | R A2 PR 4 A SR VA I 2 PR v 34
e | IREARRS | BREA |REZR B)%Hﬁz;fcblﬁii%ﬂattwu(%o LI 57 PR 1 14 B
1 002122 | R AEH 11, 337, 262. 72 2.73 HORFHI

% 28 51 3£36 0T




T R Bk % 2007 4 B2 i o 47 2

7.12.5.2 BRI 7 148 B R AP AR TR S R 1% DL i Ui

GHEAL NRTT

. v P ot v o
5 | BEEARRD | BREARR | TRIEZBRE S A A E |, LI 52 PR 15 1 B
A LB (%)
1 002879  |[KZiRlH: 23, 660. 26 0.01 BB

7.12.6 BRA GG MHERI AL ST R 7
AP N BR B, $BA Aa  Th AT 0 T AN 5 U U (8] AT REA7AE R 22

029 T 36 W



T R Bk % 2007 4 B2 i o 47 2

§8 EEMPFEAGR
8.1 HIRES W IR AN BEFENGH

AL

RPN 1]
/\r" e i
“jﬁ' B | Pk BB % e
|
B | Eeha y oysy N S
ST ER AT . R ER A ]
25 A1 EE 51
W 12, 981 13,738.87 | 67,849, 546.76 | 38.04% | 110, 494, 726.54 |  61. 96%
%%éj\é& ’ ’ . ) ] . . 0 , y . . )
B A =
EEA%;“j 588 | 310, 566.23 | 156, 853, 283.00 | 85.89% | 25,759, 658. 00 14. 11%
(=
Zi}gg ™ 10, 998 16,604.20 | 27, 139,526.00 | 14.86% | 155, 473,415.00 |  85. 14%
it 24, 567 22,126.03 | 251, 842, 355. 76 | 46.33% | 291, 727,799.54 |  53.67%
8.2 iR ELHiEESWTEZFAA
IS A v ik 0 %
F5 ESEEP N BEMBE () R PSYrl
el
BRI A — TR ARAT — R A
1 R B — L Effkk A S5 5, 277, 244. 00 40. 59%
FEE AR A ]
[F K TP N AR B IR A =
) ¢.ﬁ$¢k?%??@ﬁﬁAﬂ 675, 613. 00 —
— AN NI
3 F IR 656, 200. 00 5. 05%
BEES —ERERIT R EELSE
4 m.iiahﬁﬁﬁm?.ifh 538, 470. 00 4. 14%
AT — B 4 SR AR %=
KA *= i YAN A=
- ¢Ik$¢AT%&ihﬁﬁAi 452, 145. 00 _
_ﬁﬁlﬁ_/]\)\ﬁﬁb
K *= i YAN A=
6 ¢.k$¢AT%&i@ﬁﬁi§ 406, 927. 00 3. 13%
— B4 — I LR T
[ 392, 800. 00 3. 02%
HE 242, 491. 00 1. 86%
ZEAH AR 178, 800. 00 1. 38%
} IY7AN INF— ALY
10 #qu%%lﬁﬁwﬁ@AE];xﬁ 169, 554. 00 1. 30%
—HEH HA %4 -0126-2Y001 1%
IS4 Ak A
s R EPNE S ESZER Y TE D) 5T A
E 5]
1 Hh R VAT R 5 A% A A PR A ) 26, 926, 583. 00 14. 75%
2 EEEs - RAERST P ERAER 20, 142, 675. 00 11.03%

030 T 36




T R Bk % 2007 4 B2 i o 47 2

AT e A BR A ]
STZ 0N ‘{,Z’l\",—““—“»_ $‘ /—‘_\ SN2 A
3 K$¢*f Lfﬁﬁ‘ﬁ$¢% 11, 314, 830. 00 6. 20%
=R e TR A L
4 Hhfag N RIS A R A &) — 7 20 10, 614, 908. 00 5. 81%
B E LS — TN AR AT — RARE
5 =HEE TL}IZET? %1{ R 9, 772, 362. 00 5. 35%
T A R~ F
KT 7 (o — 1 55— 338
6 qj'ljtq:ﬁﬁ}jfif%ﬁl fesh ‘Hf: 9, 076, 069. 00 4.97%
AR 72 i —013C-CT001 IR
e I (o B 7N A=
. F ] RSP N5 RIS A A BR 2 8, 756, 600. 00 L 80%
— - NI
TARIRE e — MV ARAT — it
g W E R — A %ETTEEEP/E)? 6, 741, 038. 00 3 6%
AR AL A
9 THEE 6,011, 331. 00 3.29%
- A INE
10 *'ﬁ$¢kﬁ%@fhﬁmAi 5, 691, 900. 00 3. 12%
—Jigg— M ANJiRE
S4Bk B
Fs A NZFR FEE A () S PSS
Ee il
1 HiZe N REA PR AR - TR 23, 268, 443. 00 12. 74%
2 PG4 4, 049, 065. 00 2. 22%
3 KB 2,002, 690. 00 1.10%
4 XUHTHT 1, 799, 925. 00 0.99%
5 Kk K E 1, 592, 899. 00 0. 87%
6 R A 1, 536, 997. 00 0. 84%
7 KT 1, 475, 346. 00 0.81%
8 Ji Aot 1, 360, 346. 00 0. 74%
9 Ji 5% 1, 296, 400. 00 0.71%
10 HIHE 1, 223, 683. 00 0. 67%
E: FFENRIAERE N
8.3 HIAESBEHAKMNLANRFEESESHIFMN
e Py ) M2 E%(\lé\{/\gﬁ
I H | A OHUSE () E%ﬂ
g4 S Bk O ) 6, 068. 06 0. 00%
- g S Bk A - -
I 4 T Nl A B %ﬁgﬁB - -
AR =
&1t 6, 068. 06 0. 00%

T BEARENIA, AREEIANAG B 56 AR G, PRI 2

PR AR B 1 BE (L

031 T 36




T R Bk % 2007 4 B2 i o 47 2

8.4 IREEEHAMMWA RFE FTEAE G = BX EKIER
T BUEAIRE IR, AIESEIAITE MDA RAARSFA AT S

032 T 36



WA Rk 43 2 2017 44 BE AR 15 4 2

§ 9 JFAEEH R

AL Ay
TiH S 4 2 Bk 4y 2% iS4 =k A s 4E E 8k B
REeomEEMH (2005F5 827 )
HeaFEAH ®5A2H 90, 381, 983.96 | 77, 646,862.00 | 77,646, 863. 00
R IS
A F A5 HH AT 5 4 4 A0 A 144, 596, 462. 70 | 278, 829, 430. 00 | 278, 829, 430. 00
A F A5 3 4 e FR 4y 180, 634, 631. 90 - -

ele: A e 7 1 < ek [ 47

339, 319, 799. 30

AR B G RN E Bk
S UL-"H))

192, 432, 978. 00

-96, 216, 489. 00

-96, 216, 489. 00

A S AR e e 47 B

178, 344, 273. 30

182, 612, 941. 00

182, 612, 941. 00

VE: SRS LR FA AR A

Ay R 18] (R C X B 46 0

SR A e B . I RN BN AT =

033 T 36




T R Bk % 2007 4 B2 i o 47 2

§ 10 EXFHER

10.1 EEMBIFFF AR R
| ORES AR W R S R ARSI

102 HSEHEAN . ESHEANTNIESTER I THERATRS)

REGEHNNERNFL):

EHN, @anEFSFICET, AFEESTRAAEBEARRSEHE, 8§ RAAET
BRHHIE 2017 4£ 3 A 22 HikE.

AN F) O IR S H IR R E RS R E R SRR E RS R

EESIEE AN ERANFL):

A AN SIS AR LIRS E W TLE RN FES).

103 B RESEEAN. EEM™. E&FHEWFHIFL

AL B A R R A I, SAESEIAL R,
e AL 25 R (A 5T,

10.4 FE R BRI IR

AN AR A SR e BB SRS R AL

10.5 NEEHATH K STHTEZ B

AR PR OIS A o T 2 TR S5 T

10.6 EEA. TEAREAZEENRAZEESLTFHR

O RESEE HES IR AW ST AU RO G N SR R R S BT (A A
BV

10.7 Z& M HIESRA FIR 5 B IuhA R ER
10.7.1 ESHUEHA TR 5 BT R ER % KA & X AHER
SHERAL: NIt

B 5 RS %2 T 4
EELT |5t R o 24 34 T I
s eem | D 4 1 .
i e T BERLE | &E
2034 71 336 T




WA Rk 43 2 2017 44 BE AR 15 4 2

i
T IR 27 1| 116, 038, 816. 20| 33.26% 105, 744. 67 33. 26% -
[ 4 iF 72 1| 44, 648, 129. 62 12. 80% 40, 687. 60 12. 80% -
R R HAH
R ZRAF 22 2 32,703, 207. 82 9. 37% 29, 802. 84 9. 37% H g
H
o s R HAH
T R IE TR 1| 32,434, 057. 48 9. 30% 29, 557. 39 9. 30% T g
H
AT 21 27,890, 362. 46 7. 99% 25, 416. 49 7. 99% -
5 HA
R RIEFR 1| 27,220, 766. 12 7. 80% 24, 806. 50 7. 80% S ﬁii
H
I TAIE 2 1| 24,010, 363. 90 6. 88% 21, 880. 15 6. 88% -
7 IEFSR 1| 18,415, 051.68 5. 28% 16, 781. 64 5. 28% -
5 A
T2 IE S 1| 11,480, 334. 56 3. 29% 10, 462. 02 3. 29% S ﬁii
H
VH RS 20 10, 012, 504. 22 2. 87% 9, 124. 40 2. 87% -
RAGIES 1| 4,045, 272. 24 1. 16% 3, 686. 46 1. 16% -
)RR 1 . s . s s
ZRITIESR 1 s 2 s s s
- s BAHr
hE 1 - — . . i

T A5 I AR AR Y -

1) HEEE N F TR RIS UE S5 T SZIIE SR 2 BN, A A2 5 B oelE R RS B A
Dy HTC, LFEHIARIER .

(1) SEHHEE, FERE, FEMERAANDT 3 LR NRT;

(2) WESIRDLRGF, I 55 3R bR iR 8 7 2 BDIR DU E 5

(3) GEATAIIE, Fdl — AR AR E AT 91 52 21w [ E 2 Ab 1) 5

(4) WEEHEMTE, i, B @R AR, IFRER AL Ea IF m B IR 12K

(5) R GiafEprs Mk, 2 ERamarr, 525 wiirs & AR EHATIE R 22 5 1 7 2
I RENA S G IR A AT RS B 55

(6) WFFLs B, AR E BTN AL TTRIBTFE N R, B8N A e h e T 2 1) & R
%o

2) EEL G HITIRES

P FIRIE L bR, Mg R & AR ANESR A F VAR 5 e IR R A R BEIHR ] 5E 3]
XTI UL TR A A IR G5 AT G2 A P L, VRECA R EAE: SRROE RS biE .. B, e &R

HEBF TR S E B PEFR R DL, HARHE VP45 i e A2 &) oo S M BAR S L. A FIFE LA
35 T 36



T R Bk % 2007 4 B2 i o 47 2

T Z2FIEHFRLENMM5IRE . @8R KT E, REEMAHRE S B lEARET L
LI

10.7.2 &M IR A TR 5 2o T AR R T B L

VE: T

§ 11 MR E R A EEE R
111 WEFNE—BRERFEES AL FIX BT 20%K1F 5
E: .
11.2 B HERENEMEEFR

T

R SEHAFRAF
20174£8 H 28 H

% 36 7 4£36 0T



	§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
	3.3 其他指标

	§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 期末按行业分类的股票投资组合
	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前十大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




