57715 I W AR B GRAIE T A3 B B 2017 44 AR 15 4 2

[Py

S IR E AR SRR EES
2017 P FEFEREHE
201746 A 30 H

REFEHN: 5TEReEEARA
HeEN: TEEREAT BN AR AT
EHEW: —O—t%F/N\HZt+ILH



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

1 EERR

SEMANER S FEROIEARG TG AZERRICE. RS ERReE KR, 7

KL RS SEE L AP R e R AR A B SO VR ST . AR DA =2 0k
WA EREFRZ, HHERKER.

FFEE AN b E @ BARAT R A IR A IR AR &S FAE, T 2017 45 8 H 25 HE# 1 A4k
T M S He bR AR FREATCRE N MBS 2THRE . BRAASIMEEFENE, REEBAR
AFERERICHE. R TR 5 BRI .

BN E LSS H . B ST SR A BN IS FH R 5, (HADRIERE & — 2

HE AN SR HARRI . BV WK, B8 TR S e S i AT 2 ] A B
SN E SR CYS SN R

AR FE RS 0 T AR RS IESC, BT AR TR VEA A, BB SRR RS IE .

ARG P & R G E T

AREE 2017 1 A 1 Hig% 6 H 30 Hik.

s
N
=
bad
3
=



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

2 FH&EFN
2.1 BEFEAEN

Fe & TR RR 507k Ly 2
Fo UG 161123
T A 161123
e (Y AT HFES
HEE&AFAERMH 201546 A 3 H
=L N Gy IR R A TR A F
EEFEN [ AR AT B A BR A A
5 AR I S AU A 2,008,745,926.55 1/
e AR ANE
B B RIESR RS 5 B RYIRESRAE 5 Bt
b H 201546 A 11 H

EEHANY IR
TR I A e sorkEmsy | 2 ERAD )f\ RIS Eﬂé
@Ay 435 N TR I HA B
@ I E A B AT 161123 150259 150260
A AT i o 2 = (0 4 5 A 1’875’793’702'?/‘? 66,476,112.00 {7 | 66,476,112.00 {7

i)

2.2 E&7 i

BT H AR FEB BRSO BUEE, 18 SR IR R 2 R S PRI R ZE 1 B M
AR F ORI TS A R, W 58 2L RAR R 45 B B 1B 2L 1l S LA
K R B B SR AR B A A AR AR 4R B 1B S AU ) AR By AT AR S

BTSN PARE o ELAE RIRP BRI - B S T0VE 58 R BB T AR SR BUS M e, <8
BN RIBOLAB AR B B ORI 2 I SR AL, LIR30 IR
PREE R H

b 4 b A HRAIE 1515 910 2 20 15 H0I 28 R >05%HE IATF R R (BLE) >6%
AFEGNER T HE G, ERER M 58 S RIS B AR R R R L, LR

e S BRARFAIE S5 B A SR O AL YT 3, HE ARG IS 2 AP e TR A 2R

JRURSE YA 2 45 A1E - PN e s 1
i S BMTTEEE: A ROBEATUI KR . Ul BUR ARFIE
B R0 L BA TP AR« Y B e O ARRAIE

IR PFE BRI | e it A7 AN i 5 Y

Sz i AP ALE G, FAR S KT m | SR AUEEE, A | SR BUHEL, B %K
TURA RIS BIFAL | 4 A TUNI Wi 2 A0 T | 43 00 A 00 AL 2 AN T
REMBHInEE. | WRERTEMOD. | WX & TR 3.

23 EEEHEAMBESHEA

| HEEHAN HEREN
ey i 5y 07 15 FE G TEAT IR ) Hh [ B AR AT et A BR A
=B B w4 5K 5




57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

iGN R I 020-85102688 010-67595096
TR A service@efunds.com.cn tiangingl.zh@cch.com
% RS H A 400 881 8088 010-67595096
feH 020-85104666 010-66275853
24 EEHBESN

T HHE o AR I ST BN TR R R i

http://www.efunds.com.cn

F AR AR R B

JIM T R IX BRIV HTM BT 2R B 30 5 M|
AT KE 43 1%

3.1 EESTHEIEM 5

3 EEMFWREMESIPERI

EHEAL: NRMoT

3.1.1 SAREHEAIE R

WER (201741 A 1 HE 201746 H 30 H)

A LS -51,898,454.48
ATRFIE -119,404,535.28
TOAS - 35) 35 4 3 BUA AR -0.0576
AHARE S A E I K 2 -6.36%

3.1.2 BIRBIEAIIER

REWIR (2017 4£ 6 H 30 H)

JAAR AT 73 e 2 < 4 AR

-1.1561

WIRFE G5 i3l

1,698,445,631.50

WA BLHE

0.8455

T LR e WEHR A BTG NAWEAL 5 2 eS8 T, v A3 bRl at K1

E- S Rk

2 AW B 2 PR 2 S AR RO . BB
MR BHEHIAREL AWRE AL C e i in EASI A e E 2 sk .
3.2 H&HERI
3.2.1 HEEMPHENKRE RIS RIS LB A S R I H R

HAtleN ORE 2 sehr a2 shiias) ek

. X A IRE =i \ b & b ik
) sty | TIEER e | IR

B B KD KRhrE % eIk 25 %) HEWL 25 R OEE) @—®

@ " WE®
HE—1TH 3.40% 0.90% 2.81% 0.75% 0.59% 0.15%
HE=AH -7.44% 0.95% -7.12% 0.85% -0.32% 0.10%
HEEANNH -6.36% 0.83% -6.71% 0.77% 0.35% 0.06%
A4 -5.68% 0.83% -5.93% 0.79% 0.25% 0.04%
HE=4F
ﬁ/\A =] EE

igzz\m -47.91% 2.19% -48.24% 2.16% 0.33% 0.03%

FATH30 T




57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

322 HESAFEMCRES RIHAHEN KRR KI5 R0 St 8 AR 2t 325 I EL
507 18I B A AR B GRS BB A

RUHFE I KR 5L G L R AR 25 26 g s 3 o)LL K]
(201546 H 3 HFE 2017 46 A 30 H)

0.00%

-5.42%

-10.84%

-16.27%

-21.69%

-27.11%

-32.53%

-37.93%

-43.38%

-43.80%

-54.22%
2015-06-03 2015-10-028 2016-02-12 2016-06-17 2016-10-21 2017-02-24 2017-06-30

|- SAzERAE — sk

E: BERESGRAEMERGEHR, RS MBUHENKERN-47.91%, RSS2y

-48.24%.

4 BHEARE

4.1 BE&EEARESLEBN
411 EEEEANRHEEESHNER

2 EE I 2 UF I 2R 4 7 [2001]4 5303tk iE, BT A R AR (RR<5 7187 LT
2001 4E 4 A 17 H, BEFBAAERT TN e s KOS 20 1R 5 J7 1 [ s A BR A 1
GITIE B ERARARE T A BITRFARPE T, BUE TSRS, B EEM
IR T, L IS E A1 A SR SEEL Rp A Rl Ko S B, DR B, G
BEMRGHHZLS, mSTTIAAT. 2004 4 10 A, 577 ABE & E SRS S BT E A
Wik, 2005 4F 8 H, Gk SR AV, 2007 45 12 H, G5k REEEE
WAL BT (QDID Bitk. 2008 4 2 H, 5J7ik3RG NFREE % /7 5 4 BML 55 B A% . 2012 4F
10 A, SITEFE AR T SS %k . 2016 4E 12 H, 57k ERARZ ARSI

F5THE30 W



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

PR E N TR . B 2017 46 H 30 H, Z 7R =8 BAELA $] 11000 /276, HP AL
FE PRI 4842 12T

412 B&/H (BESLE N KESGEHPERFN

FEATE S
" e ()| EsE
4 HR S5 HO R | Mol W

fEIR | BAE | IR
HiY | HIY

AFEGHFESZRI .. BIIEF /IR
TRE PRI RSN E S S
B G 7B BRAT R B ORI R
REMRELH. 5k EMR
TRE PR RSN EES
i 5k TRE iR 28 5 B IR
R NI e e A WL A, AT AR A UE 2R B
SR, 5 ik RIERE AL 5 BT IR 2016 B AL, 578 A R
iR AT QA S S e i N o7 | 94 | AAlENR GBS R RS EN
5y 7R RAE 100 22 5 BTG FR 2L EARTE A S e oY (R el AN S i
IEF R B R S SR &4 BhEE,

. 55 IARIE 100 22 5 B it
B EMEESLH . 5 Atk
BRAZE 5y BAF I AR E IR I 4% B Bk 4
PR SRS L. 5kt
BRAZE 5y BAF I AR E IR I 45 B Bk 4

(P~ ez

& =

AL IS LT, 5T ikiR
WE AR 2 G BT TR I R 15 5%
ReMREAHIE., 5ITEEY
BHE IR POUF R R B S 1 5 4
SEBE, 57 RAT R B GiE
FIFE MR SAIIE. 57
I H IR AR B PO SRR A A )
» S L i) LN B N | 4 ) ARFE A, GATHRARAT H RS
- ROFBGURHOIE BB R G 0 56 5 | 2016- | 10 4 BEE&oit, HHREESEHARAR
ZEBIEE . 57 IAIRIIE 100 22 57 | 09-01 BEREEREL . i S =i
TS 4 1) e S B 3 B IaAE R 0.
5y 7N AE 55 B s e BiE
FHRESEE S NS S )
L 55 IATERE 100 32 5 B st
FRBOIE SRR R IR G S 1 5 4
SPGB RGE AL 5 B
THB SR EOE TR 45 Bt R S e i &
)3 4 20 7 Bh 3

#
(2]
=
bad
3
=




57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

e LA AEHR H A0 B AT H 120 50l D9 24 25 i 2 O ISAE AN H 39

2.0EFE MR SCEMATIE 2 CGUEZRE AN 2 B BT AH G o
4.2 B ARG W P AT Soid AR < (5 15 0 A Y B

AAREWIN, AIESEINHEY QEFRREIRESR) S REREN AR, e
SEULI B A E, DAIUE Tl BUE TA SR ARNREE, REWEH .
R DT JE I BERE B R B , FEAE I RS I RTIR T, RS B A AR R 2. 1E
AAREA, FESIEEEEEM, TMEESHITA AR ERAT .

4.3 HEANREHIA AT 5 H LR L U
4.3.1 AP G ERIPATHH

AR EEN @S @A LA VAR BT AR EIRAR . LSRR, RIS
AR MR R AP R AR B AL S, VISEPiaR st it . ARG T AME 1™ M BB AUR
R BB R I PR B FEAIAR T AT Sy | A, R S AT AT A S T, A (A
A AR TE AT IR & B AR, B R A S) RE T AP S, DR AT RER R A
FX R SR AT AIREWN, A5 6 S PATIE I R AT
432 REZHITRNET U

FAREWIN, AFETIAREAES 55 ATTEMZEHH, [\ H R85 5 B8 1
FILAE Gy B AZ RS 2 H A B 5%IEE 538 16 I, Herh 14 YONIREE A IR BT AL & IR 5T 3R
W 5 AN A B A E BRI AE Gy s 2 RO AN TR) ke <5 2 PRSP 1) 4k < AT 8 SRS AR [R1 T A A2 Y S 1)
Lo, HRIEGEINE AT T R .

AR N, RKIUATEGA T 5E -3 B 58 55 AR 2 i 1Y

B H AR A P R P B B SR A b SRR LI U B
4.4.1 EHI A SR RISFLSES AT

ARG IREF AR AR BOV I DA W B A58, FEORMUGE e EHIE, e R BRI 1R %
T RS IR AL S S FO B A S ik < B SR R A s AR AR AR B8 A e e H AL B AR B T 34740
T,

2017 4 boR4E, S4PF 7. HE ZERE GDP [FILL 6.9%, REF—ZERERT(H 6.9%, & T Hi. &
KRG, LREEREFRA L, Hhpre RN FHEMKmy, LHZM L2 E
FHEE A HEH VPR, AN IR JE RO SR R EKIR BOIR AT, R R LR B
EBEIK -

W77 : 2017 SEWIFE N R ARSI (8, SRt EATH PR IAT, B0t 22 G AR T 1 1

:m
3
§Iﬂ

730 W



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

BUR, A R T RIE SO AT, B AR KRR A B, SR AR P E KRB
ARG SE A PRI SR b, DA B 50 D9 AR AR BN H8 BRI 2 AT R o RS A
UETIAF R B ZH F5 0T % 7.08%.

WA N AL GO IEH IS AEY], AT, OV RETEEER, RRE KRB R
W5, 7E S RO B A 4 H AR B, L P 5052 I RIS T B A B AR e A R R R %
4.4.2 HEHAZEHSERI

BEME IR, ARG HBUFE Y 0.8455 Jo, Ak B AUFE G K Z9-6.36%, R SiLL
BIEAEUN 25 26 -6.71% . H BRI 25 B2 (K135 {50 0.07%, SEALEREFIRZE 1.74%, HIHEARIS7E A R
5E B H ARG Z A -

45 BEAWERET. EHTHRATWAERNEHERE

FEMGTE: 2017 SERAAA TR e, JUHRARG NS G, AT FRNE T 16
o5, Bk FHELRWATWRSCE T R R, M O#EANE IR B, Sl b ™ fe g
JEHIRNPEAE R B, AR U A SR R R e B K A

WEFRTT Y 2017 4F bRAETiip kit k2 b, MAEWSE, HREFEERSWEET, MHiE
CORFEE . 1R B /MR E ST 2015, 2016, 2017 FEEsk i 5, 4k
TEE, A E U R R S B AG . BTT,  RKBE G XK DIk 45 B BB s R R
WLz

IPNES: JFEH R AR B RSIARZ TN DIRE, AR T2 68. EESF, R
OFEA ), AR A I E 20 T 3 DA S A5 B 3 3 AN RS I 45 31 R 8 A8 5 T v P ELAR
ARRIF BRI il, AL RZHEHEAC RO, S ™, BEE RE E LT I
T A A EEHT AR, IR 9% SEAR A B B T REAS LA 78 70 4%, A6 1 500 < Rl I 95 SR SE R BUR L & °F
T EHR AR TR,

TENBEN BT Gy, ACHE S0 WRHFIEE IO FR BRI VT Emg, L™ % 5 B AT H AR R B
PRIER W 25 4% 58 HAw, I8 SKRERER (W 25 B MR R Z W i/ ME, BUT IR FH Rty = rh F 4 51
KALA B0 BT HE 2™ i
4.6 BE ARG NS ERR PSR 3

AREEGE TR AN 2 TN L A [N 2 A SRR MR S RS TN E R )58, W RS T
FEA PR AT AT (5 . AL GBS MRS EE R B AT (5 2 E T B B A T

AECERANEAMEZRS, AESRSBIEMEZ RS TR, TR, Bz

siAfcHe . BT R SR R N R R . A R 54 11 5T A A s R A2

8 i3 30 1t



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

IS EBORARE Y, 8 SR EBMGERE. MERASERAEAZENIESE. Eells
5, PBAHSGEEEI, B&ITWHT. K A S IS R 5507 0 &L AT Rk
J1. Feea BN Z 5AE R NAMTRERTHE, (BS540 R A7 K R &S B H A E A
(e

AN, S SRR ST Z B A AR T E A 2 iR

AEGEHANCSHREGUE LA FA R IUER 7 LHIER A IR AR 2 F RS, A%
I3 I SREAEARAT 18 R ML T 37 B 58 5 T 52 o W 53 55 it i At (B K

7 B AR P R 2 B L

s (5B EAIR B JOEF B eI & B ) WAE, DPusiFn, R0
T B 7 RN A FTFIEL A R AL. JFWEL B FAnH0) A REAT Y23 50 Fic -

A5

51 RENAEEITTE NERTEHEILEHA
At 3, BARAT B A R A R AR S e FTE TR T, AR T T GIEZR BB )
G FREBUCNEAA SME, AMAERFR SR ANF R T N, e REURTUbE
T T RETE ARIR I X5
52 B ANRENANFESRBBEEMTE. #ETE. FEIEEELU
ARG, AEENZRE A RIE . EeaF. STEMIUNMEMAG RE, WA
S PHHETH . BRI ST TARNER, WA SRRy T 7,
R DI 6 BHNAT 10 35 2 e B A AR 22 AT
AN, AT R S 23
53 B ANELFEERETMSEESARTREL. HERHMEZEERERL
AEENEREE 7ARE PR SSHR . fERI . AE B WStk Sd
FIREEAR, RERRANBAERERICE. R FUEMOR B B -

M

N

6 FERMFXIHRE CREHID)

6.1 B=MME
St ER: BT IE W EH IR B F IR IS
WE#IEH: 2017426 H 30 H

b
©
=
bad
3
=



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

. ARt
e AR AR
20174£6 A 30 H 2016 £ 12 A 31 H
BEFE
AT 54,254,593.83 87,251,669.46
Al = N 1,274,657.63 1,259,732.49
17 HARIE S 196,609.07 247,289.25
Lo 1,648,033,965.74 1,909,590,252.77
Horp: RERTE 1,608,077,965.74 1,869,726,252.77
ReT - -
iz % 39,956,000.00 39,864,000.00
VP S RRIE SR A5 Bt - -
ko) Ly gy - ]
T HE 4 R B - -
SN R B 4 il % - -
ESCUEZ7 T H K 15,165,282.51 105,172,357.07
ISR, 787,849.36 370,634.82
REYSC R - -
JREYAT EF I 3 42,783.95 29,520.23
186 ZE P A3 B Y - -
HoAth 5t~ - -
BEFE AT 1,719,755,742.09 2,103,921,456.09
SRR 2GS AR LERER
201746 A 30 H 2016 £ 12 A 31 H
B
I R - -
3T 5y 1 4 R A7 £t - -
7 AE 4 R 67 f5 - -
St [ ) 4 b 8 72 K - -
AR Z795 5K 11,881,008.44 103,328,277.01
I ASF R [ 3K 6,162,009.29 1,293,216.30
IS ASHE RN F 1,386,014.80 1,743,050.39
AT FEE B 304,923.25 383,471.07
A B iR 55 9 - -
NATAE 5 B H 1,147,190.51 1,305,770.90
A Ft 2 - -
LA FI S, - -
JRLASS I - -
146 JE T 155 471 it - -
HoA A7 53 428,964.30 509,735.47
yilie=nry 21,310,110.59 108,563,521.14
iR E 2
S 4 3,260,405,402.41 3,586,695,710.48

210 i3k 30 7T



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

A4 BCAE -1,561,959,770.91 -1,591,337,775.53
iGE R G a=an 1,698,445,631.50 1,995,357,934.95
SRMETE RS T 1,719,755,742.09 2,103,921,456.09

E REEIEH 2017 4 6 A 30 H, 5 J7iA B4 0 Sy w4 0.8455 T, S IJTiAEH % A 4y
Wiz 13ME 1.0035 76, 2 HIAE A2k B I EiS % 141H 0.6875 Ju; FE &R A 2,008,745,926.55
1y, FIBDFIE S FRE D BN 57k B R IE S0 AU 1,875,793,702.55 17, 5 )7k E

Hogh A FEE U4 66,476,112.00 177, 5 J7iAEH 4y 2% B FE 44y 41 504 66,476,112.00 1/} .

6.2 FIHEE

it Ak BTk I E AR D AR R R I 4
ARG 2017 41 H 1 HAE 2017 4£ 6 - 30 H

B ARG
p:S BT EL A
iH 201741 H1HZE 2016 5%E1 H1HZE
20174 6 A 30 H 2016 4£ 6 H 30 H

— WA -103,116,803.17 -620,931,831.52
LA 698,626.19 568,063.64
Horbs fERFIEURN 274,144.00 568,063.64
(e ISUAON 424,482.19 -

e SRR AR IO - -
SRS Al PN - -

FoA A SN - -
2T AT (R LA TH 1)) -36,468,505.15 -548,190,579.88
Hrp: RERTGE -39,340,159.24 -552,843,579.44
e Xy & - -

i Bt et - -

TP RFUE SR I 2 - -

ikl Erand &l - -

1A T R - -

JBE AL 2 2,871,654.09 4,652,999.56

3. RMEZ SRS (K LA S HEE]) -67,506,080.80 -73,667,148.51
A5 ES (BR DL — 5 4181 - -
5 H AR (KDL S 1H 1)) 159,156.59 357,833.23
B: = BH 16,287,732.11 20,173,418.37
1. &R 9,271,011.92 11,493,328.69
2. HLE® 2,039,622.63 2,528,532.26
3. BB - -
4. Xy H 4,544,416.47 5,674,932.74
5. FEH - -
Forbre S [0 4 i % 7 S Y - -
6. oAt %A 432,681.09 476,624.68

211 jidk 30 i



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

=, FERES (SREFMLL-"SHF)D -119,404,535.28 -641,105,249.89
W AT A - -
9. &RNE (R5HUe-"SEHFD -119,404,535.28 -641,105,249.89
6.3 FrE&ENE (BEE&EE) R
St EM: BITIE I E AR SO R R R 4
AIREM: 2001741 H 1 HZE 201746 H 30 H
B ARG
A H
WiH 20174E1 H 1 HE20174E6 A 30 H
e S R4 BCAE B ENRE T
o TR AR (B 3,586,695,710.48 -1,591,337,775.53 1,995,357,934.95
SAFED
. RIS E TS AN
B ER T ORI - -119,404,535.28 -119,404,535.28
D
=\ KGRI G
A B S E A SR G -326,290,308.07 148,782,539.90 -177,507,768.17
B /D P 5 3H 1))
Hrp: 134 HlEk 64,901,519.46 -30,496,763.90 34,404,755.56
2. e Al K -391,191,827.53 179,279,303.80 -211,912,523.73
VU, AR S BREH
N3 BO R 7= A P 4 i
AR G EIRD Bl 5 )
W)
/iif ARARERE (B 3,260,405,402.41 -1,561,959,770.91 1,698,445,631.50
SIFED
LF AT HA
W H 20164E1 H 1 H&E 20164E 6 H 30 H
S S R4 ECFE A& AT
:j AR ARE B 4,415,106,762.16 -1,340,157,481.68 3,074,949,280.48
EAEKIED)
T RS EESE AN
B EZEE CRER] - -641,105,249.89 -641,105,249.89
D
= RIS ML 5
A IS ER S (F -396,877,880.90 182,257,740.30 -214,620,140.60
B P 5 3H 1))
Hrp: 14 HIEHR 156,358,054.27 -72,335,497.23 84,022,557.04
2. e ml K -553,235,935.17 254,593,237.53 -298,642,697.64

PO\ A e ws A
N7 BRI 7 A F) i 4 v
6288 GRERD L5

212 jidk 30 7



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

HA))
Al /:ﬁ‘ }% ﬁ
i@éiﬁﬁﬁﬁ%ﬂm ‘ 4,018,228,881.26 -1,799,004,991.27 2,219,223,889.99

TR PR I 55 HR R AL 7 o
AR 6.1 £ 6.4, MR EH T I TTNEE:
FESEBAATTN: XRH, FESUFTEATIAN: KIE, St fRsiN. Ber
6.4 MR
6.4.1 FEESEARFNR

5y 77 15 6 B AH P Ko SRR IR R Fk G (DA fal PR Ak ) AR v [ UE o5 B B & A 2 (B
N ERRe ERE R 2 E R VFRT[2015] 674 5 (R THET 5 7538 IF W B AR B> PAIE IR 5% Bk M
Mt E) BT 54E, W5 s EE AR A TR (hfe NIRRT EREFF S 5 eik) M (577
I E AR PR SRS G R ATT5E%E. Kb EIERS&R, (BT WEHE
B Qb e e 5 W) T 2015 4 6 F 3 HIERAAL, B R H e AU AU
10,033,974,624.40 1734, HA AT A S & 1,647,151.03 a0 Al W5 (5778 IFH
HAFRE PO TR BT B WLE, RIEGNRATITRAIES, FEYIRAE. K
CHFEGEN NG TR EGERAR A, BEeEE NP EEREIT R ARA A,
6.4.2 TR A

ARE G I AR R AL BRI BGH T 2006 4F 2 A 15 H & LU BIRIAA 0 CAlk 2 vk ) — JE Ao
Y % TR S TR U B A SR AE (BA T SRRl o v AR ™)y b ERE IS S WA ) GIEZR R 58 2k &
FE MR XBRL Bt 5 3 S <tEZR S MR R > ) ERESR B 2R ol i i i) IEZR 4%
PG EN S5 (BT EAIRE I BT T GG ) A EER 4.
| 5 < M P R AT R SR 2 SRV R < AT Ll S 55 R A
6.4.3 FAE ANV S K H A SRR 5 1 7 B

KIS IRFRT AN THHENI SR, HSE, SR SRR T ACTE G AR SR A I 55 BR 0 DA e
AR A A I O 07 PSR A (AR B 1 0L 45 A R A5
6.4 4 EHFTRARSTIBOR. Sitb TS5 Bl — 4 RS — B vt 8

AT R A SR . MG TS 50l — SRS A — 2
6.4.5 245 IE A9

I ARG W& 2
6.4.6 BLIA
ARAE W ERS EZBLS5 2RI Bi[2004]78 5 (IHECES . [E KB 55 e R 9% THIE 7 505 3 < B

=

213 Jidk 30 7T



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

SRR MAL[2008]1 5 (R TFA AR BiE T-OUEBERNEA) . MH[2012]85 5 (K T5kiti b
T2 A i LD R Z A NS BLBURA < [ B I8 A ) . M Bi[2015]101 5 (KT Eii AR R AL
FIZ A N TR BLBURA 5% I @ AT . WHL[2016]36 5 ( 5&T AT HE FF 75 M Bl SO fiF 384 {8 Bk a5
FIERD . MAi[2016]46 5 (KT HE—25 WIfh 2 i HEITE Ol ol /i e R AT SRBCR @R . W
[2016]70 5 (kT <AL [RD VAT SR A5G (B A D 78 B A RN ) A AR G I B 2 AN 52 55 #A
FERIS 7= 40T

()T 2016 5 5 A 1 HAl, PUAATHE T G E R AR T EBIEICE L, AMEBCELHL . X
UEZR R B G B NI F B G L IR . Bigr M Z NI RAEE R, B 2016 45 H 1 Hitg, &b
A BN E MBSO BN . XSHIEZR 4R 58 G BN IS R SR TSR L i 25 B e LN S ik
FEAERL, <R FD AR A S SN TR S AR B

()% G MAIEZR T 37 H BUAS RIWON , B45 ESEIEER L R i MriloN, ICERIIBLR . 20RO,
7 RN S SR ISON, EAER AL BT3Bt .

(3% ik AT R A ST MU SON s 2 R AAT (51 557 0 Ak A 1) B < S AS LS AR5 20061
AN NFTAFHEL o 0o e BT 28 5 AR R DR AT, REGUIBRAE 1> H AN (& 1A ), HR R
CLA AT A BT N SLNBUITAGAL: RRBOUIIRAE 1 S L ER 1 4EGE 1 )R, &% 50% T AN YA
FLFTASa: FPBOfIRE 1 0, BRI N8, WEERA R EmARRER, A5
FHI IR DRSO, $ I8 R TH AN, SRR ) AR AR TR, MASRTIS IRE . AL
PN Gk LB 98A% 50% T NI 40.  FR PS4 —i& H 20% KR THEN N8

(4)FE 8 32 B R 4% 0. 1% B RGN B ZE A8 Z ENAERT,  SKNBCEEAMENSUR SR AL 5 EIAER -

6.4.7 KEEHTRR
6.4.7.1 AR 25 HAFR TR 50 R B FAh B KR 8 50 R R SRIR R AR R AL 1 1L

AR T A A7 AR 2 ) 0 2R BCHAth B KM B 5% SR I SR IR T R A AEAR AL

6.4.7.2 ARG S HE R A RERIT B &SRR

RIKTT R SAREHIR AR
5y 7 B E P IR A A REEEHN EEHEIN
Hh RIS AR AT B A7 PR 28 = (LA iRk b [ B ARAT™) BN EeHEIN
JORAUESF A AT BR 28 7] (BN AR RAEZE™) SEHANBR. EEHEILN

e PUT SRIBRAE Zy YA TE B b 550 [ 9 42— R 2% 1T 32
6.4.8 AR H K LA BRI LU R IR SRR T 2 5
6.4.8.1 BTSRRI 3L 5 B ITHATINAL 5
6.48.1.1 BERXS

214 Ji3k 30 7T



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

SRS NRMIT

A AE T L]
20174E1H1HE20174F6 H30H 201641 H1H £20164F6 H30H
KK T 4 FR 7 2 1A 07 2 AR
R 42 B R JRAZ G LA
H L A i EE A1
JRAES 201,110,845.64 6.29%
6.4.8.1.2 PLHER S

A F G AR 5 90 R b FE T B ) R ke Al i SR T A 5 BT AT ARLGIERS 5
6.4.8.1.3 MATRECH &
SEA: NEMT

A
NN . 2017 F1H1H £2017F6 H30H
RETTHH 14 1] L T el
4 B | AT 4 i g
I RAESR 160,888.61 6.23% 146,381.65 12.76%
45 B T L3 )
s 2016414 11H #2201646 /I 30 H
R ] S | e s | SNPRBI D
4 BEmE | 7 AR A i L)

TE: BRIt iin e R, DAnkR b b ERETR BAC A EOA ROV A IR E 2% &
TS 11 P9 eh 3 v AR IR R 2 SRR B < R . i RBGIERE 5 AN T 4
A < S R 55 3 RT3 A ) e T T D9 AR 2 g 4 (AL IR Z3 3 BEE 7 R AN T3 315 SR 55

s
6.4.8.2 KBTI
6.4.82.1 R&EHE
Bpr: NRM
A A B AT B )
TiH 201741 H1H £ 2017456 A | 20164E1 A 1H £20164F6 7
30H 30H
AR A B FE G N SOAT Y R B 9,271,011.92 11,493,328.69
Hodr: AT ENIM R Y4 9 3,287,122.87 4,898,841.36

W ARSI R — HERES R E N 1.0%FE SRR, FH RS E .
H=Ex1.0%=44F K%

H ARE H N A3 48 # o
2 15 jidk 30 7T



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

— H 4 9 7=

RESEMB IR, A BESIEE ARE 5RESE AN — B 5 88E, 23
FERHI 5 ANTAEH W IR E RIK S BRARHEAT B0, S AT H A H R S Sk iE 4
FdE R E . REHSE, SO BIE .

6.4.8.2.2 HEFE R

B NRMoG
A - AE AT L A ]
S| 20174F1H1H 2201746 H | 20164F1H 1 H £20164F6 H
30H 30H
A R AR ) 4 B S AT B AR 2,039,622.63 2,528,532.26
W ARIESWFLE e — HE SR8 EMN 0.22%FE R i, FLERITHE LN T:

H=E>0.22%+44E K5

H % H M THR I3 G B 2

E VT — H AR B 1A

REFE RN MR, A . mEEEEE AR SR &E BN — B M 5 8dE, H3)
FERHI 5 AN TAEH N 12 I8 45 E RIK P BR AR HEAT B0 ht, RS PTG P B R Sk iE 4
HEFEE TR ARE RS, ST HINGE .
6.4.8.3 55 RIE I HEATARAT A (R k. i 3 VAR 5 (5 [ ) 32 53

AR B G AN T ) R b AR R AT USR] R 5 SR BTy BEAT ERAT I L i 34 g (B IRl 2255
6.4.8.4 BRETHREAESHTFER
6.4.8.41 MEHNESEHEABHEERERTAEEHFR

AR 3 A RN L 4 T B S 1A e < BN R BE [ B R R AR
6.4.8.4.2 R HIRIRIE S BN Z AN HARSREB T BB A FE S B

57 iE BT ER

oo

GIEBAS S A

o

BITIEEHSTR B

T
6.4.8.5 HIKELTSRE HIRIT IR BUR S ™ AL A B
Az NRMoT
KIKT5 44T A3 AR T LA IR

2516 73k 30 1T



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

20174F1J1H %20174F6 30 H | 20164F1)31H 42201646 30 H
WA R SRS | WERARE ERURUISYION

54,254,593.8 114,000,676.
[ B ERAT TR AT 3 251,783.50 19 528,132.39
W AREN ERBRIT R EESTTE NP EEGEITRO B IRA AR, 18R4T RDEF R B
ZIERRT R

6.4.8.6 AEESERHMAS 5K AMIESKIE
GHRA: ARG

ZS|
2017 4F 1 3 1 HA 2017 456 30 H

FEGAE AN KN
RIKTT 478 IEFFACRS UEZR A FR KATTA | B A
J/5K)

IS

RS 002841 WL %ﬁiﬁT 1,680 32,020.80
7 RAESF 002842 A o H;ET 932 10,643.44
7 RAESF 002867 JARA: o H;ET 3,444 68,604.48
JURAESR 300599 MEBRHY %ﬁig? 3,155 22,211.20
T RAESE 300625 =HERRDG %ﬁi?F 3,934 75,926.20
T RAES 300627 SRS %ﬁi?F 1,498 19,129.46
7 RAESR 300639 ALY %ﬁi?F 1,046 19,235.94
7 RAESR 300647 A= %ﬁiﬁT 1,244 11,146.24
7 RAESR 300658 SEVT Ay %ﬁi;@? 1,110 21,545.10
7 RAESR 300669 T AR %ﬁi;@? 841 9,251.00
JURAESR 603041 EEE i i:@T 1,034 13,359.28
JURAESR 603042 kR %ﬁi;ﬂ;T 1,232 13,872.32
7 RAESE 603043 IR %ﬁiET 1,810 23,855.80
T RAESE 603089 TEAR Tl %ﬁij;ﬂ;? 1,087 12,641.81

17 jidk 30 7



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

I RAES: 603208 MR B4 %ﬁg;ﬂ;T 1,221 30,317.43
I RAES: 603630 B 5 F Ak %ﬁg;ﬂ;? 1,985 36,504.15
P RAES 603630 IR %ﬁ;ﬁT 1,206 30,089.70
S AT L ]
2016 FF 1 A 1 H& 2016 £ 6 H 30 H
FEETE AN SEN
RKIETT 44 FK UEZFARAY WE5 44 75 RAT A | Bod CAAfr: s
u:»j‘z%ﬁj
Wel7k)
JTRAESF 002790 it /R4 ﬁi?? 3,022 50,104.76
JTRAESF 300518 BEIIA ﬁi?? 1,306 29,019.32
JTRAESR 603028 FEHAR ﬁg;'fﬁ 3,309 14,096.34
JTRAESR 603131 T ﬁg;'fﬁ 1,263 12,743.67
JTRAESR 603339 VU 5 A5 ﬁg;'fﬁ 2,793 28,460.67
6.4.8.7 HAhSCHERRZ B E WA BH
T
6.4.9 WK (201746 A 30 H) AREFHNFEZIRIES
6.4.9.1 FIAWEH &Y RIEF T T HRFE FREZRIES
SHRA: NRTI
6.4.9.1.1 Z[RUFFHZRT]: IR
N | R | ok
W | R | R 1N 2 N | RS [ BE (R WAk | e P
R | 2% | AWH | @H PR | as | (EHSB (B JR) . g
ﬂ KB o
00287 | K4i | 2017-0 | 2017-0 gﬁiﬂl 23,660 | 23,660
k Vi 18.02 | 18.02 1,313 -
9 B 6-05 7-07 o .26 .26
IR
00288 | 4 | 2017-0 | 2017-0 gfiﬂx 18,389 | 18,389
b/} 6.20 | 6.20 2,966 -
2 P 6-15 7-17 " 20 20
IR
30067 & | 2017-0 | 2017-0 %%‘ 13,760 | 13,760
. Jiis 10.93 | 10.93 1,259 -
0 HHE 6-26 7-03 . 87 87
Z IR
30067 | ‘=i | 2017-0 | 2017-0 | Hiix 7,639. | 7,639.
1 BT | 627 | 7-05 | ¥l 811 8l 942 62 62 )

218 i3k 30 7T




57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

Z IR
. BT
30067 | AL | 2017-0 | 2017-0 | . 10,659 | 10,659
" JiE 8.48 | 8.48 1,257 -
2 " 6-30 7-12 . .36 .36
Z IR
L
60330 | JEF+ | 2017-0 | 2017-0 WX 15,212 | 15,212
Vi iE 11.26 | 11.26 1,351 -
5 ik &y 6-30 7-10 o .26 .26
IR
L
60333 | His | 2017-0 | 2017-0 %iﬂl 9,620. | 9,620.
- il 9.63 | 9.63 999 .
1 5T 6-27 7-05 - 37 37
IR
L
60361 | EA | 2017-0 | 2017-0 WX 7.429. | 7,429.
Vi iE 8.93 | 8.93 832 -
7 ik &y 6-23 7-03 ” 76 76
IR
> /a8
60393 | #HE | 2017-0 | 2017-0 %jﬂx 17,311 | 17,311
. Vil 20.20 | 20.20 857 _
3 BHE 6-28 7-06 , 40 40
Z IR
6.4.9.2 HIRFFA K EREHESRIEZRRE
Sef. N Mt
=1
PREE | BREE | 1R | AR | BARAN | B | T B AR AR P
RS | &85 | HIY | EEKE | ESAS | B | &g (8%) A A | A A
y
00040 | 111 5 H|2017-06 2017-0
mfm ijf$ 0.83 9.01  929,024(11,344,452.69/9,132,305.92 -
9 w -29 | TifE R 7-06
00204 |4£5%[H(2017-02| 1 2017-0 28,239,472.2
%ZIE. %7E$ 30.82 2774  916,27137,748,023.09 -
9 i -20 | TifE R 7-17 2
00217 | % /5 |2017-03| 1 2017-0 19,972,113.9
AITH - 75$ 14.26 14.74) 1,400,56924,730,231.98 -
5 7% -09 | TifEhs 7-13 4
00250 2017-06| : 31,158,523.2
R %7E$ 9.20 - 4 3,386,79630,578,843.56 -
9 3 -12 | TifE R 0
00261 |E Jr/&|2017-05
B2% Ejfg 6.37 - 4 1,082,066(10,144,837.44/6,892,760.42] -
9 N4 24 | TR
00268 |%5 ik F}2017-06 2017-0 12,230,908.0
ArAR Ejfg 12.59 12.700  971,47812,864,526.70 -
1 i 222 | T 7-03 2
30010 2017-04 #E KH 129,407,333.7|77,599,389.3
TR o 28.61 - 4 2712317 R -
4 FR -17 | T 7 7
30027 |45 #|2017-06| 2017-0 22,950,489.8
BIH jf$ 16.59 16.80] 1,383,39322,969,475.35 -
1 4 222 | TifEp 7-04 7
30027 | =3F%4(2017-06| H 2017-0
i'iE' jf$ 16.50 16.95 389,011 6,013,930.03(6,418,681.50 -
6 HE 229 | TifE R 7-07
30051 |4 jef H1|2017-03| E 2017-0
iﬁ jf$ 34.85 35.00  138,433| 4,475,091.114,824,390.05 -
0 o -10 | TR 7-11
60023|Z 2017-06| & 15,240,379.8
ke jf$ 522 - 4 2,919,61314,374,184.64 -
9 # 26 | HifEh 6

2519 Jidk 30 1T




57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

60031 |37 714:(2017-04 2017-0
el 3’ ” Ejfg 10.73 1150  863,366(13,157,580.51/9,263,917.18
8 il 27 | WifER 8-08
60054 |37 #8201 7-06 2017-0 16,795,643.2
s Egjfgg 11.96 12.44 1,404,31816,996,921.90
5 e =22 | TifgE R 7-03 8
60057 [} 1% [2017-06 2017-0 14,627,755.2
L Ejf$ 4.80 450 3,047,44918,269,482.49
7 1y -26 | TifE R 7-10 0
60065 [*ST 1(2017-06 24,677,903.4
\¢ $§$ 13.48 - 4 1,830,705[38,804,171.34
4 UG -07 | Tifshd 0
60089 512016-08 11,231,794.7
R Egjfgg 11.27 - 4 996,610/11,874,658.09
0 1y 22 | WifE R 0

6.4.9.3 HIRMHIH IE FIGE 5 AN IRIP i 5
6.4.9.3.1 HATHE TS B IER K

BEAMREIAR 2017 4 6 H 30 Hik, ARG NFEATITTI4 677 E BIEAE 5 T ) 52 H Bl Y
UEFRFHCRETN 0, TR fiF7
6.4.9.3.2 X HF G FFFIEE Y

BEARE IR 2017 4 6 H 30 H ik, AFGMNFHIESRAE 5 57 1E R AE 55 55 52 H a1y
UEZRAREN 0, ToHRAM i 7 -
6.4.10 A B TEMM A& THRR T E U B A A H IR

DA ReHE

(a)<efil T B2 e i v & 0 7V

AFRMETTEGERTREE I, BX A ROME TR AT 5 BA 32 SR BT & Y i
JERUSE -

Iy =2 OO El ik s R e R PN TR S 2o K= (/T

5 JRIR BRER 2 U N A 5 B3 7 B A7 5T LA B T UL R A

BRI MR B B A TS

(D) RFEERT LA SEOE v B A ek T A

()& R T A fehirE

12017 4 6 J 30 H, AIEESFRAKI LA ROME T BRSNS 5 2t f e Rl ot o s 1
S JRIRIARETN 1,296,821,537.61 7, J& T4 R IRAIARBUA 361,212,428.13 7C, LR TH=ZK
fF4347(2016 4E 12 H 31 H: %2k 1,614,449,784.37 7T, 5 2k 295,140,468.40 7C, L)@ T4
SRR .

(i) 2> O BT S YR 6] 2K AR )

X TAUESRAE 5 B LR, A I RS R 58 5 AR ER (BLFR K R A5 I 528 52 ANV ER)

220 i3k 30 7T



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

R TARDTFRATERG I, AREASTIEMH E38 5 KRGk H 6 225 A i Ry L IR A5 30
[RLREAR SR K 28 SR L FUNER —JR I AR At B U8 48 b R FH KA RS AL T 2 SRAHEL K

SUMARERE, B AR SCIBESR A SO B L 26— = OE 2 5 = TR K
(i) 2 = JZ A SCME AR AN A 1 22 2 8 30
T
(©) AR LLA Fe U E T B A Sk T A

T 2017 % 6 A 30 H, AIEEGRFFAAFFLER LA SCHHE TR E 5™ (2016 4 12 H 31 H:

).

(d) AL SEpHE T 2 e TR

ANCAZS SR BB AR e 7 M A £ 1 B 3 I ACRR TR HL Al < i 47 5%
EMZERA.

()R SLHHESL, BT TR H AN T 7 B0 1) HoAt B B E 0

7 BRAGHRSE

7.1 BIREEFEFZHABMR

HK i (E 5 2 fefr

EEEAL: NRMoT

N LE- 3=y o]
5 T H &5 Bl (%)
1 & X e 1,608,077,965.74 93.51
Horr: R 1,608,077,965.74 93.51
2 ] 7 WAL 2 F3E % 39,956,000.00 2.32
Hp: figz 39,956,000.00 2.32
B SCRFIESF
3 T R
4 G AT A SRR
5 SN IR B 4 il %
Forpre S =R 1) SN 3R A 4 il
A
6 BATHEF MG E & T &5 55,529,251.46 3.23
7 oAt 25 T 5% 16,192,524.89 0.94

221 jidk 30 7T



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

8 &t 1,719,755,742.09 100.00
7.2 MEHRETUHRNBREREHE
7.2.1 EREATI AP R N R R B A E
R | Al vt ey | R
A R R e il 9,679,092.12 0.57
Al 42,836,030.09 2.52
C il b 743,955,192.09 43.80
HLJJ. 0. R BOKAE = AR RO 36,247,393.71 2.13
E HHI 33,952,379.33 2.00
F ok Fn e, 76,214,031.79 4.49
G ASEIEk . A g AIRELY 23,629,767.52 1.39
H A ol
I 5 RAE . ARG R AR RS 320,996,626.27 18.90
J Sl 9,263,917.18 0.55
K R 200,512,802.48 11.81
L AHGE AR 55 e 55l 30,808,136.36 1.81
M FHFRE A AR S5
N KA FREEAN 23 FL B0t B
o] RS« BB A R 55
P HEH
Q TAE RIS TAE 62,694,017.00 3.69
R AL R E AR R 8,156,273.88 0.48
S prs 9,132,305.92 0.54
&t 1,608,077,965.74 94.68

7.3 JIARIEA FotE o E ST HHE KRR B RT+ 2 R B R A

EHEAL: NRMoT

SR A
= % ZEARES LA () Ny IR XN
E L (%)
1 600690 W GiER 5,377,182 80,926,589.10 4.76
2 300104 SRAI 2,712,317 77,599,389.37 457
3 600406 FH R By 3,595,740 63,464,811.00 3.74
4 002044 LR 2,987,282 50,783,794.00 2.99

22 i3 30 1T



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

5 000050 Ry A 2,074,204 42,666,376.28 2.51
6 600649 A 3,120,622 32,797,737.22 1.93
7 002509 RITHR 3,386,796 31,158,523.20 1.83
8 000415 i a1 4,577,732 30,808,136.36 1.81
9 002049 OGRS 916,271 28,239,472.22 1.66
10 600760 H T R Y 851,123 28,189,193.76 1.66

TE: WEH T AR IR SR M P IS A, 5 352 8 2K T www.efunds.com.cn [
o (A4 B AR T IR S
74 REH B ERRA SR ERRS)
7.4.1 RiFNS B IS FHE 29050 20 4 KRR 4
SRR ARMIT

b AR 4
5 Ji AR JI S5 44 R EN ] N FE A LA
(%)
1 002024 T B 98,467,189.73 4.93
2 600406 FH P i 62,977,900.59 3.16
3 300450 S TR e 43,558,446.98 2.18
4 000547 R K & 41,312,494.82 2.07
5 000050 ERG A 38,199,676.33 1.91
6 002280 Ik H.3) 34,652,642.30 1.74
7 600760 RS 31,897,121.71 1.60
8 002509 RITHIK 30,930,144.92 1.55
9 002383 A A 28,856,241.70 1.45
10 600797 G WNEE 28,717,144.94 1.44
11 600675 HAE Al 26,104,120.18 1.31
12 002555 —LHEK 26,061,666.18 1.31
13 000697 A A 24,894,884.35 1.25
14 300273 R4 24,165,383.62 1.21
15 600763 HEEEIT 24,056,417.95 1.21
16 002558 SPNTES 23,336,552.00 1.17
17 600226 BRI 23,304,744.93 1.17
18 300271 HeF A 23,203,617.48 1.16
19 000979 W By 23,147,836.20 1.16
20 300104 SRAR I 20,604,216.72 1.03

T SRNEHUL LSE AT A (RAZHAN IR BR8], AHIEM R 5
7.42 R -SHE B IHIE SR 7 EHE 29080 20 4 KRR A
EHEAL: NRMT
i I3 B R
Frs i S ARG e R A2 I S 7 LA
(%)

2523 i3k 30 )T



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

1 000333 F M A H 101,481,055.12 5.09
2 600900 KITH 99,840,419.78 5.00
3 002024 T 93,979,313.89 471
4 601919 oz s 49,837,269.27 2.50
5 600584 NGEVEE 47,148,380.82 2.36
6 002405 VY 24 P 46,395,273.83 2.33
7 600690 T 5K 37,843,334.87 1.90
8 601866 HHzE iR K 35,851,042.70 1.80
9 002280 k4% H.5h 31,284,987.30 1.57
10 600511 ] 245 i 17 30,563,248.71 1.53
11 601200 IR 27,918,181.65 1.40
12 000547 R K R 27,002,323.56 1.35
13 600026 Wz 24,825,785.37 1.24
14 000519 SRR AN i 24,482,678.78 1.23
15 600528 Rk T 24,022,575.70 1.20
16 600967 ML 23,855,229.87 1.20
17 000028 25— 23,505,604.01 1.18
18 600226 R A 23,244,852.49 1.16
19 600575 BETL A 22,185,553.94 1.11
20 601717 HIEAL 22,043,123.42 1.10
e LS BIL LR S (BCE AN R LRSS E T A, AFEEM L 5 9 H .
7.4.3 ENBEE B BE K SE H B RN BT
gz ARt
SRR RA (838D =5 1,539,248,451.05
SEHBEEEIRN (AT A 1,693,958,498.04

TE: SRR AR B T2 B ZR YN HE 4 3K

ESUESO R R
75 BRI MF O RH BB EAE

SERRAZ G (RS AN IR LA AL B D) 1A, A

SEA: NRMx

i 4 BT A E L
FP'5 5T i A febrE
(%)

1 [ K fii 75 39,956,000.00 2.35
2| JUTER - )
3 | &mfidzr ; )
Horbr: BORTE SRR - -

4 Al fiizz - -

%5 24 T3L 30 ;T



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

5 Al J Rl B 75

6 SREUE S

7| AR (AT

8 [ Ml A7

9 oAt

10 | &it 39,956,000.00 2.35

7.6 JAARAZA SO o 2 B 715 E LB K/ HE AP R A2 R 5L B A
S ARG

i B
5 B | BERAAK HeE(K) AN
fE ELA1(%5)
1 019546 | 16 [Hfii 18 400,000 |  39,956,000.00 2.35

7.7 WIRARA SO G S T E /N AT 48 B SORRIE SR B R 48
I AR IR ARSI B SCHRFIE SR -
7.8 WEIRIEA RME & BT 5B H B RNHEFF R BT 4 5t &R B 5 B 4
AIEEAMEMRARFFASLER -
7.9 SRR A RAE o H S HE W R/NER R B AT A BGES 3 4
AEE G AR WIRARFFA B -
7.10 HEMARAZEER T HBIRRHRZ 2B
AHE AR IR AR B B B A 31 B
711 REHIRA ST B E R R 2 B
AHE AR IR AR B B E
7.12 BRAGIREINE
7.12.1 ARG EHAIATT AU HRAT ERA IR OO S S ISR A, B R g H Al
—HEENRZBIATFED. AT
7.12.2 I G BTT A AT A4 IR A ik 1 TR RILE A B I SR I

7.12.3 BR A &I B 7= 4 iR
#h: NRM
P45 B S50
1 FHARES 196,609.07
2 MIRGIE R TE K 15,165,282.51

35 25 T1 4L 30 7T



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

3 JSZHSE IR

4 NSRS 787,849.36

5 AL ER ) R 42,783.95

6 FoAth 7SR

7 FEHED

8 HAth
9 &1t 16,192,524.89

7.12.4 BIRFFA HIAE T H B 7] B #5055 A 40
AR G AR A AR R 35 A7 Ak I 1R AT 4 555
7.12.5 HIRET 8 BEHRETEZ RIE S
SRR ARMIT

TASZRRE T | HESEE | s R
F5 i AR I 5 24 R
ARME 1B L 151 (%) T3 B

Thif

1 300104 SR 77,599,389.37 4.57 ij‘i >
Thifz

2 002509 RITHE 31,158,523.20 1.83 Ej‘i i
Thif

3 002049 | I 28,239,472.22 1.66 Ej‘i iz

8 EEWFHAEANER

8.1 MIRESHBEFEN B EFFE NG

AL A

EEREDNL] 8
PR

AN DU B NN
(Il NSt

FHE) i A AR

il EREERGE RN
b 41 EL A1

B EA Y

69,316 | 27,061.48 | 23,844,822.26 1.27% | 1,851,948,880.29 98.73%

%

Gk | 1,681 | 39,545.58 | 44,796,208.00 67.39% |  21,679,904.00 32.61%

2626 713 30 T




57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

A
O )ik A Sy
5,871 11,322.79 | 3,411,752.00 5.13% 63,064,360.00 94.87%
% B
it 76,868 | 26,132.41 | 72,052,782.26 3.59% | 1,936,693,144.29 96.41%

E: ST gdke, TR BAREHGIR BRI S B IO EL T &L B B
KT 2 A0 B A T
8.2 FIR EWEERT THFHEA

Sy IR B H A
F5 A NAFR FEME () o T A ALk A
TARIEH 4 — 17
1 P 5 e — AR AL RAT 13.989,523.00 21.04%
— Hryl I 5 B T AT A T
A e e A5 RS
2 T j}h{”mﬁ‘* 9,884.783.00 14.87%
A
N Yé?g_‘,’iﬁ J\
3 Lf*i%g;ﬁfﬁf“ 6,446,218.00 9.70%
=1 ZB5E 4 5
4 BT 2,627,475.00 3.95%
JTHRE AR R E AR
5 AT —F 2 2,361,036.00 3.55%
F w4
T R A I
6 iﬁif%;;/\fﬁfﬁ‘ 2,064,623.00 3.11%
A — S o S
R I PR AR RS — A%
7 45 — ARG 1,985,560.00 2.99%
-013C-CTO001 5
8 L 1,831,410.00 2.75%
HETRE— — W
9 HBE — R — il 1,693,527.00 2.55%
FEFHEA RS o
¥ mézrl s A AZAS N\
10 A jzﬁfziiﬁﬁﬁﬁ“ 1,388,834.00 2.09%
H] — b1 S
2 7 IS H B
F5 B N4 Fx A A (43 i BT S AR A LA
1 T 2.627.475.00 3.95%
b s s N
2 AL &% HEARA 1,305,701.00 1.96%
=]
Lt TR B AT
3 1 ?kﬂ“jﬁ% Glasat 600,000.00 0.90%
NS
4 s 599,370.00 0.90%
5 2R 577,095.00 0.87%
NPT 7 i
6 ) IEE’;’L@%?&&J g 569,787.00 0.86%
INEE]

27 3 30 )T




57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

7 %Réﬁg%ﬂ%ﬁﬁﬁ 566,800.00 0.85%
=il

A gk 431,860.00 0.65%

HAEOR 424,183.00 0.64%

10 AR R 416,736.00 0.63%

T (ARG LW el 4 5a NSO N EE A
QX T H Ik EA G A B ITIEEM I B AT+ N E LB 7 BRI B 20 R

P

ilo

8.3 WIRZESEHEAKMILA RFFFAZESHHEIL

it H x| FHMGHEE () i 34 R A LA
Sy 7 IR B ok 2,584,044.49 0.1378%
= UNGEEY NN 5y ik B % A 0.00 0.0000%
ARSI Sy TIRE N B 0.00 0.0000%
it 2,584,044.49 0.1286%

8.4 HIAZESEHANKMLA BFFA AT HAZE S MBS BX R HIHIL

I H x| FEEEMH R EREEXE i)
N S )7 Ik B >=100
AANTIEBEBANG ., — >
P o SITIE R A
SR FEER 1] 4 51 L B
FFE AT 4 —
&1t >=100
S TS B
Sy ITIR B A
AR L F S 2 W AT
T4 STk B B
&t
9 R AREE M)
B
i H S TR B BITIRBEMEASH A | GITAEMASS B
HEeE5RER (2015 £ 6 H 3
ii”i};ﬁ?A 6 A 10,033,974,624.40 ]
H) &84
AR BA A3 S0 AR A0 1,988,624,006.71 80,492,894.00 80,492,894.00
AF A A2 4 i HR A A7 38,949,510.13 -
Dol AR A 3 3 4 R VB [B] 47 40 235,505,050.41 -
AR 3L 4 3 40 A S 40 83,725,236.12 -14,016,782.00 -14,016,782.00
A4S 3 AR 3 4 4 L A 1,875,793,702.55 66,476,112.00 66,476,112.00

TE: IR A2 B BRI = SR 0 8 8] AR C X e Ay B0 e A SRR AR 0

% 28

p=i

H
(S
=

~

N

~




57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

10 EXREMET

10.1 ESHFRFA ARSI

ARG W R BRSO HFE AR
102 #EEFEA, ESEEANEIESITENIINERATES)

AIEGEHNT 2017 4£ 3 A 10 HAA A, H 2017 4 3 [ 10 HEEERSGE L LHEAF
HEE PSS (RIBLBZ); T 2017 4 4 A 19 HAA A, H 2017 4 4 1 19 HEBES 2 L
FAEBEAFEEFZSWSE EEREHEID.

AR WA AT SRS N F T3 IE BT IR K A B R NFAS) .

103 BREGEEAN, £, ESTEWFHIFR

A E N T MATEGERN . M7 BEEFEE WS WA FI.
10.4 FESHHRIE ISR

AR TP AT B IR R SRS R AT B AL
10.5 AFEEGHAT B THHRISTHME S FTE R

AR 3 A A e R S 2 T T 55
106 FHEA. EALABRAEEN R ZEERLTEHEN

AR AN AT < BENNIFE A N FBE ML 55 8 1T B AR SR iRy S8 BN B3R 52 BIMEATAG 2 Ak
10.7 FESH AR A RIS BITA RIER
10.7.1 EEMAIEF AR5 Bu#TRER R &S AHE I

SREAL: NRMIT

. WAL 5 NS AT Z 7 R R AR <6
B | W | i A L e
o TR ERAL M4 SRR
i Ll EL 431
W% 1
HEPEIESS 1
EZRH % 1 - - - -
HE R 2 796,931.16 0.02% 742.19 0.03%
HEiEs 3 - - - -
EAEUES5 2 404,508,596.22 12.65% 323,606.83 | 12.53%
RIAGES 1 34,528,142.03 1.08% 27,622.50 1.07%
KRS 1
FISIES 1 - - - -
TAFIUESF 2 256,578,990.41 8.02% 238,953.10 9.26%
KATIESF 1

2529 Jidk 30 1T



57715 I E AR B PAIETF Bt 6 2017 G4 FE R 55 4 22

TR
R
i EE%

IR 118,626,865.02 3.71% 59,319.34 2.30% | -

Gk 601,898,699.77 18.82% 481,519.63 18.65% | -

GER

FRIES

[EHIE 77

HUIESE

AR [E P

HFEIE S5 304,721,692.57 9.53% 243,777.29 9.44% | -

J7 IEUEZR 25,041,572.30 0.78% 20,033.43 0.78% | -

JTMUESR 813,116,003.56 25.42% 650,491.21 25.20% | -

HBNIEZF 248,466,602.94 7.77% 198,772.39 7.70% | -

I KAESR 201,110,845.64 6.29% 160,888.61 6.23% | -

PR : : : -

RlRrlwkr|RP[NdN[R(NRr|R|RP|IRPNR (NP
1
1
1

KIRIETF 189,076,067.48 5.91% 176,087.94 6.82% | -

TE: @) AR AT ST A2 5 B0, B KRR I A IR =] — 38 5 Ht.
b) A E A NITEFIEFL BN, MHHLAZ S RITlENAR GRS HIt. e 53
TCHEFEREL T -
D @gE i @i, Wk, Bl na REr A,
2) HA&EEBIERTR SR 2RI, 505 Wit AL S S AT IR AT 5 I 7 2
3) AARGRA AT e AR SSRE IR, SRR EAR T A BRI TR AT L BT R
J1, BN Al AR SR R RER R TR AT T E . AR SR A
RIS EIRSS: REARYE A 7] e B U4 E 20K, 1RBLR MIWHTLIRY, BT R BB A A
HIEe s BERBCA A RIS HITT R, B3R5 BAISZ IR LA oA 777 T b 55 1R T 8 S A R A R IR 55
IS RF o
¢) HEA H HITIEFEFF T
D ARG MR EIRbRiES 55 1 58 1L M1 52 5 SITHIIE SR 4 E L o
2)  FESE I NAPOE P RIESR 2 E A BT A 5 BT
5T kR EEARAT
—O—+t#EN\A=TNIHE

2 30 i3k 30 7T



	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

	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前十吊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




