571555 500 1EEGEF A S (LOF) 2017 448 B 4 o 4k 2

5 77k 500 FREGEHRERE S (LOF)
2017 P FEFEREHE
201746 A 30 H

it

SEHEN: HEREGEHARA A
HETTEN: PEERERATEM AR AT
EHHEY: —O—tFENH =+



5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

1 EERR

SEMANER S, EHRRUEARS IR RRICHE. RS E R, 7
P A B S L AR PR 8 B AR AR il SO R ST AR . AR EEIRE R =02 Uk
M FEREFEE, JFhEREKER.

BB AR AP E BT B A IR A ARG AR S RS, T 2017 4 8 H 25 HER 1 A4k
TR SRR ERIL. FNESECE L WS itk . REAGIREFAS, REEENE
AFAERRARIC B 1R PR RA B BRI -

BTN LSEE H . BR300 SR N A R 3, (EAORIE R & — e A

HEE I A G AR AR R . AR, 308 LM BT Y Sl LA 20 ) e A
SRR VLIRS ST

AR AT B R A T TR AR R IE S, BV AR T VAR A, I R AR R IR

AR I 55 BORER 2 8 U

AAREME 2017 £ 1 H 1 Hig® 6 30 Hik.

s
N
=
bad
3
=



5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

2 FH&EFN

2.1 BEFEAEN
F 4 TR 5 77 15FRE 500 F5%0 (QDII-LOF)
P TRIFR bR 500
H 4 F ARG 161125
ARG 161125
HeisE A 2R, EAiFRE (LOF)
EEAFAEMH 2016 412 A 2 H
FEEETN ARG E AR AT
EEFEN rp ] AR AT B R A E]
% 5 WK I S AU i 134,316,716.99 15

& A RTS8 ANEM

S BT RS A 5 FRYIRES A 5 At
Lma% 2016 4£ 12 A 14 H

2.2 E&F i

Y H bR PR G R, 3R R O 5 S BRI A5 2 8k
—— A B AR Y 500 FEE B A R AMEHOE S, RS R AT,
- SRR M.
H
R zwamhﬁﬁ 2 (IR 28 >05%+ik MIE SR = (FiJ)
0
AL BRESYES, TR SRR EE TR RS, HEks
[E——— ST 4. AKE 4 BT AL A SR RIS 24 1 A S g 5
R IR PR U BB IR, LA SR P8 ORI L) KUK S 2R A AT
AL FERGEEIES T, 5 R LA LIRS 13 0 KUK .

23 EZEBFHANMBELSITEEN

TiH FHEEHA HETEN
S5 BITEREE AR A Fp ] R AR AT A A BR A 7]
44 ik H
5 Em "
kR HTE 020-85102688 010-67595096
Ui N - ) .
HL T IR 48 service@efunds.com.cn tiangingl.zh@cch.com
B RSS WL 400 881 8088 010-67595096
R 020-85104666 010-66275853
2.4 SEAME B [ RSN R R E A
iH 53 A M BT o 7] BEANGPEFRE N
- WX | & State Street Bank and Trust Company
N
e | 6 B & RAT
A bk o One Lincoln Street, Boston,




5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

Massachusetts 02111, United States
One Lincoln Street Boston
Fr N HiLE , )
At x Massachusetts 02111, United States
IS I 2 o o

25 FERBEAFR

B A AR T IE SRR BN LI R i

http://www.efunds.com.cn

A AR A B R

J T I X ERTLHTRER T A % 30 5 M
AT K 43 1%

3 EEWM SR MESHERI

3.1 EEXTEARNY FER

SR NRMG
3.1.1 HARSIEFabR WER (2017461 H 1 HE 2017466 H 30 H)
A Sk 16,298,257.83
AW 21,938,883.45
T35 52 4 A B0 A SR 1 0.0460
AL B E G K 2 3.20%
3.1.2 BAKREEFHadr WEBIAR (2017 4£ 6 A 30 H)
HAR AT AR5 Fic 35 4 1 AL A 0.0376
AR FE 4 W P2 1 E. 139,360,925.25
AR T & B vHE 1.0376
E: LATRESSHR IR A OFE R NNWEAZ 5 2 &SR, 1H % H 5 S2brillc s /K F
BUR T Ao
2ARMICSEIN R FR 2 S A AR BN . B UES . AN (& A oA E A Sk aR ) $ B AE 5
PG I AE, AR A 2 se B s i B AT 2 e (8 AR sk s
3.2 BERERAR
3.2.1 ES MBI ENKR KIS RS LB W 2 EL B
| kg
e | kgt X
FEHEUR 25
et PR | e | s | SO | 0-0 | @-@
: iE0) = 36) /@
HE—1A -1.11% 0.42% -0.78% 0.39% -0.33% 0.03%
HE=4NH 0.48% 0.50% 0.68% 0.49% -0.20% 0.01%
XA H 3.20% 0.46% 5.43% 0.47% -2.23% -0.01%
o4
U
P
E%i AR 3.76% 0.43% 8.23% 0.49% -4.47% -0.06%

FATH30 T




5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

322 HESAFAENURESH TR HHMEM KRR K IH 5 RS B R AR 28 R AR S K H
8"

5y J7 kbR 500 fRBOIE SR R4 (LOP)
P38 BT G KR 5 S L R U 3 2R g S A B
(2016 412 H 2 H% 2017 46 A 30 H)

0.37%

3.33%

7.29%

5.23%

2.20%

4.16%

3.12%

2.08%

1.04%

0.00%

-1.04%
2016-12-02 2017-01-06 2017-02-10 2017-03-17 2017-04-21 2017-05-26 2017-06-30

|— S7dtEEs00E (1I-Lor) — R

e LARBEE NG D 2 H oA AR T .

2ABEE AT 2016 4F 12 A 2 HAM, MERE HIRA I &6 R AR —F.

AL A FAHE R BZE, AEERECHINANDNH, B E WISl A % 55 i &
BIRFGEEER CGEH=80 . B, =. REREFIY, BHERED 1A RL5E.

4. B FERER G IR, B e BT E R K 0N 3.76%, [RIIMY St bR HE Y a2 Ty 8.23%.

4.1 BEEEA\RELSEHER
ALIESEENRLEEESHER

2 [EIE I SR W AR 57 [2001]4 500ttt 5 iSRG E HAA IR AR (RFR<SJ58”) ort
2001 4 4 H 17 H, BEFRAAEE 7ML e B RIS I A w5 T ik [ b A PR 7]
GG E AR A A ET AT HITAFORBUE T, BUSTHSHSEE, BRHEHEMR
W HIRTER T, A R B A S A E SE B RRSEARE G IO I 2 B, DU B ALTERY

F5THE30 W



5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

BAER RGP TS, SAFTTIAINT . 2004 45 10 H, 5778 BUS 4 [ 4 2 (R B S 5 U BN
Pk, 2005 4 8 H, HITIASAR VSR GHR A AT, 2007 4 12 7, 5778 EKE
WHLFE B (QDID Bikg. 2008 £ 2 H, 5 )il iR NEHRRE 2 7 3~ B BL 55 BTk . 2012 48
10 A, GBS ERGZET & %M. 2016 4F 12 H, 5 ik 3R AR TR 2 R G B EHF F
B E PN TR . #2017 4£ 6 /) 30 H, B U7 IAHLE BT BURLA £ 11000 1270, Hrba st

FE G PRI 4842 27T

4122 &2H (RESZFENE) RESZHBIEE N

FEASTE Gk e PR

s m% (BhEE) W ﬁﬁ@ e
FIREHE | B4R H
RIEEMFEE LT, 55k FiE
500 %2 5 B i R BOUE 7 4% 9%
HERReLE (H 2015 4 08
H 27 H% 2017 4£ 06 H 22 H).
5y )5 IE 4 7 100 FRBUIESR 1%
BERE(LORMEESH., 57
KB4 A8 5y BUFF T UE 5 4% % ik
EBERENREZE. 5k e
S S RIF G B iigggﬁg
(3L, B 7 ik 300 &2 i%%%%%@
5y B TR AU e SOE S N
REepEkenitesad (H B k4
MR | 2013 4F 11 J 14 H 2 2017 4F 06 | 2016-12-02 9F |, .
e B PR A AR
H 22 H). 577159 300 &2 %) 5 B
BRI B e A IE 25 4% 8 %%m%ﬁ:%
SRS ZH (17 2013 47 03 / A%ﬂ%é%%
06 F17 2017 4F 06 A 22 F)- 5 ggwm*%a
T AR AR S e e IPILI
HEE(LOREELI., 5Tk
P B R TR RO S 3R v 4
(LORE LI, 5 Jiikbri
AR BOE R 5 4
(LORE &L, 5 kv
FH (CHEB ARAREEEH,
e S RN PSR L
AESWESLT. 578 i,
IEA 4 (QDN) 3L 44 L5 Tk e
skpEiC | B BT IAEBEASG S/ | 2016-12-06 124 | HARAFNH
FRECIE SR B L 4 (LOF) ) 3 4 PRI T T 5
S BTk LAER A 5 R HURA BRI ER 4% 5%

Femdt30m




5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

TR IR 12 T I S i I &
RG22, 5778 FIEh AL
Gy TSR OE S # 5 4
RERH., Giristat s E
A5 I B R B R R e 4
R SR ELH. 5 islE
Az rp Al 22 5 B G R HOIE
FEGEIREWRELTE, 5k
PR g7 PR FE BOIE F5 48 T i 4
(LOR) LG 11, 5y )5 ik bR
GRS R AR R 4
(LOR) LG22 B, 55 ik bR
VIR FREOE R T A 4
(LOR) LG 11, 5y )y ik bRk
A BR T AR AOY R AR SR
BRI I SEH . 5IA 50
RS e A A IUE S e 2B LN
GITIERFER (B GRA
AR, RSB
Bl s e

BN,
ZFEHF, BT
HAT ML AIF T 5
575 1K 300
A8 5y BT i e
Hog e
e S e
B2, B
HEAR RS
2

FAN
BING(j
7K)

AEESWMESL. 5TiEiE
YA rp [ B 50 22 5 BT
K FOEHF R RSN EES
L 57k I SRR R 4
(QDINKIFE2H ., 5 kgl
A5 100 $REGE SR IS
(LOF) 4L, BhikiEs
A2 5 BUTF TR I3 4% 0 5 4 TPk
BEMHERT, BIikEER
Ty BAFF U FR 5 8 e 4 ) Bk 4
S, 57k bR EIT IR R
IEH AR RS (LOR R &S
57k bR EE B R R EOIE
TR H 4 (LOF) 3 44 3
5y 77 IS b A R R OIS %
RRE(LORMEELH. 5T
TR bR A 3K v v v 2 TR B0 o
LU e Sl B S e e |

2017-03-25

12 4E

LA,
EEFINE R
ITIEEHRE L
R, REEE

Middle Office
HER T XY
0, BRI
EMARRESE
Rl 8 e 4
ELEAETT g IR
FE, Hns
AR 3
DUSRAEAE A 4
Hlfsiz & HHR I
BN et
H& s &
L, WK TR
BB S (B S
H,

T LA B BAT H 9 A 5 0 E IR H ), MRHDR R AEER H T v E e A R H 5K

M. FAN BINGFEUK) A AEHR H #5172 25 0 e AT H 3.

2.4E77 AL 35 SGE AT B2 CIEZRAE MO N SRR BRI M%) BOAH G E

b

=
bad
3
=




5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

4.2 SEAMBRBE A A AR BB B WU R B R A

ARG AR I B A MR TR LI
4.3 EINSTR G W Py AT SE VR~ A5 180 R B

RGN, AT E T (ESFRBEREEE) A REHEM LS AR, S
LU R SV E , DAIUE T BUE TAL SR AR B, ARE MEE
BRI JE N BN IE PR B, TERRHI I RTIR T, NS RS AR BRI . 7R
AWEIIN, FEEBIEAESH, ERFLESMPRA ARG T,

4.4 BEAREHN A PSS BIRE T
44N TPRE 5 BERIPAT B L

REESEHNSS I E N A G MU AB SR R IR R A PR A AN Rl B 4
Py VISERER G . AKE G BN TR LR $5 B R BRI P W A0 R A B ) AR
iR Gy A, [ B AR A T 1 A8 B R s R 5 AT A, LUR AT RE A (R 75 A 4R B A
Fro AIEIN, A5 B RS ABAT R R
442 FE R HIT AR ETHLH

AR, ARRIAIE S T RE BN A58 5 IR R 415 K R 5 58 5 o
4.5 BE NS E I P ZE S B SRR AL SRR I 1
4.5.13R & A E S B R KR AZ/E T

2017 4E—ZRPE, X SEE T )2 SRR R ORI PN R 2R R B AR R R A 2
IRAE BT MR . BEAAKRTE, 2016 4F 12 HSEMAMEEIRIMNE S5, X RE BRI B B0 ) T A0 20 5 5
AT S OIS ik, 4T 1A 20 BRI TR SR ECE WG, <R IAT
B Eh R i BRI R . 3 H 16 HEBGEHEENE, FFEmaniy, X EmIBenEie
BN, EXT AR IR R AR I ATRE TR 5] R RS IR .

2017 FF LR, REZFFEARERRAY RIS, FA TR, Rl R AR
iz, BB EE RRERNZER . R AEREIERGRT, FEBN S KRS A B
25, AHH A LIREBN 4 AIHaA FrialiE . 78 340 FOMC R, SEIR A B AR I 5
SRR HFRX AIRTF 0.25%% 1%-1.25%KI7KF . #EAN ZFFRE G, “RRRIN A 5 B Wndis . — )i,
R W R LB IR IR A SR VERE R, RIMTIB B — e 4T . F0H O34 I f i 5 1 ) AR )
CELRABFA AT 138 5 8 5 22 A2 S AR A 2D, IR T Ao i@t i 1 HiE ek, —efEshiE
T T R AT IS RIS O, GG T SRR R R R . SO0, R M X B0
TR, BT R, IR T T D .

F8UH30 W



5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

TEIB AR 500 R Zh G AMEHIE S, RIS R e A EHE, JRIBE R Z /M.
4.5.21R 5 M AE KL SR

WEMEIIR, AIEGHPUFES 1.0376 T, ARG HHAHEEKESR 3.20%, FHLLLL
BRI AR % 5.43%, FALIRERRZE 1.930%, 1EA FFUE I HAMEHIEEZ A . RREHEET
He A FPE R,
4.6 BHAXERETE EFHFTHRATLEH W HERE

JEE R EAE, RERETPS LR IR, b 58 ¥ e Yo, 7E BRI SCRERIBKE) T 2%
AT BRI e KB P (A G, AT A R &F BB R T i R BT 56 [E 0P 0
M, (HR R BUE £ I B A T . FERET, ATMAR SR & R EoR, KA E
VEIBERREL I IRBERRZE R AM.
4.7 BB E R NESMAERFFEII YA

AEE G N IR A 2 v o [ E M 2 A DO E R A R TR I 2058, W HE
FEAT IR0 SR AT . AR ST I MRIR R I B R B AT (0 S S A AT
AREEMANRAGERT S, AFHSBSEAATMAERE AL TR, EER. Bzl
R, BRI B RS E N AR . f(H R A 2 5 ST S s LG 2
RSN EBCRARET, SRS MEMERE. MERERSRAEREZEMIES. EeEMLE
B, BAEARIEANEM, HAAATUEETT. R B, A B S A 8 1R 5 05 T (K B L AT
N0 BEAE S5 AEE MRS HE, (EANS 505 5 AN 575 ) 5 24 e skom B Ak 4

B

AAREWIN, 2 5 ERES T Z A LA ] B R 28 7 2R

AEEGEHNC S R E 6L A R TUEA 7 L AIEREA IR AR 2 F RS0, A%
ZY5E 53 FERLARAT 18] [R) M 11737 e 5 5 T 28 5y W53 55 et P i (B K0
4.8 BN G W Py 2SI 2 Bo g L UL

NI AR A 31 PN R SR 20

51 MEHNAFEESITEE NEARFEHILEHA
ARt 3, R BARAT B A IR A FIE AR S ROFT A T RE T, AR T T GIEZR BB &)
REGF. FEDBRHAAT RME, AAESRFERSO TR ANRIATN, EeRPUL5THE

T =i - PN P E
FOoTH30 W



ST 500 FRBUF AL R 54 (LOF) 2017 4E 4R FE R 1 5

52 B ANRENNFESRBEBERMTE. SFETE. FESEESERLRU N
ARG, AEEANERERA OME . BeaH. T8 HBONMEAE RE, AR
EWPHHETE . S WRAITCEIHEAT DA ER, WA SRR i r 7,
AR o BENAT 100 3 2 A B AR 2 AT
R HIA AR B oR SEHAIE 2 B -
53 FEHE AN AL ERERETUSEBENENEL. BRNZEERERL
FIUENEREE TAIRE PR SHEbR . ERIL PRSI WSk )5
FIREEANE, RERBNEAAERRICHE. RS e ER .

6 FERMFXIHRE REHI)

6.1 HE=aMER

2 FAR: 5 J7iARRY 500 FEEGIF S % 34 (LOF)

WE#EH: 2017456 H30H

Bz ARt
e ARHR FREER
201746 A 30 H 2016 412 H 31 H

B
BATAER 15,636,965.61 491,071,746.92
el N
17 RIES: - -
L 5y VE G R 7 130,027,924.54 81,806,958.61
Hodp: PSR 130,027,924.54 81,806,958.61

REEH %

fiigr 4% Bt

TR L RFIE SRR

e BT
FrE SRl
SN IR B 4 % -
IESCIE 25375 B K 2,389,376.88 -
INUSeRIDSS 1,456.65 17,039.94
AT A 160,675.77 38,220.52
AT FR K 1,114,161.23 307,215.09
186 S P A5 55 7
HoAh gt - -
Br=att 149,330,560.68 573,241,181.08

AARAETE E R KHR FEEX

210 T3k 30 I




5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

201746 A 30 H

2016 £ 12 A 31 H

Hifit:

SRS

A2 Ve Rl £t

AT2E R 7 ft

SIZ H ] W < i 7 K

AT IESRIE HaK

R L2

9,282,065.14

4,271,813.88

JSEAS A BN A1

147,611.98

394,085.81

AL 9%

46,128.76

123,151.80

JSEAS B R 55 9

AT A 5 H

S AZ R B

AT AL,

LA A

i3 JiE TS AL S5

Hoph £ £5%

493,829.55

69,656.13

SR AT

9,969,635.43

4,858,707.62

Bl % i

P =

134,316,716.99

565,325,506.64

AR BE A

5,044,208.26

3,056,966.82

FEHERE AT

139,360,925.25

568,382,473.46

SBRBTA &R T

149,330,560.68

573,241,181.08

VE: LARKES SRS N 2016 45 12 A 2 H, 2016 45 Sehrfk 5 a8 2016 4F 12 H 2 H&E

2016 4 12 A 31 H.

24RE#UEH 2017 426 H 30 H, XM&0m%ii4E 1.0376 ju, & {451 134,316,716.99 4.

6.2 PR

£t Bk 57k bR Y 500 FRHGIE AR RS (LOF)
AR 2017 F 1 H 1 HAE 201746 H 30 H

s AR
A
A 2017461 H1HZE 201746 H 30 H

—. A 25,183,511.79
LALEWN 115,630.03
Hp: fFRREIRON 115,630.03
g FLE N -
P S RRIE SR AL -
SR G R BT PRI -
HAbF) 2N -
23T (FR DL 31D 23,275,117.47
Horp: BEEHRTFIE 19,388,730.34

211 jidk 30 i



ST 500 FRBUF AL R 54 (LOF) 2017 4E 4R FE R 1 5

B utias

figr 42 BEil et

BE SRR SR R N A

ik trand &

fiTE TR ]

lireiilves 3,886,387.13
%&ﬁﬁﬂﬁfﬁzﬂqﬁcﬁﬁ (PR A5 A 5,640,625.62
A SRR (AR DLC— "5 1)) -4,499,827.15
5 H AR (F KDL 5IHE1)) 651,965.82
W = BH 3,244,628.34
1. BRI 1,983,170.50
2. FER 619,740.86
3. MRS -
4. L5 212,426.47
5. FIESCH
Forbre S [0 0 4 o B 7 S -
6. HAthztH 429,290.51
=, FEBH (TS EY)D 21,938,883.45
W P E H -
M. ¥FE GEFHRU-"SIEHT)D 21,938,883.45

e AEGEFEERH 2016 £ 12 H 2 H, BEMREPIRAES SRR —F, A
STRR) F 554k 3 S i 2 B 38 O RS0 LK
6.3 FrEENR (BEE&EHE) BHR
SR BT kbR 500 FREUIE S S (LOP)
A A 2017 4E 1 A 1 H%E 2017 46 H 30 H

ghr: ARt
A3
i H 201741 1 H&E 20174E6 H 30 H
el 4 RATBFIE A& AT

- B AR 565,325,506.64 3,056,966.82 568,382,473.46
{%ﬁ)
T RMISEG B P A A
ooV AT R 21,938,883.45 21,938,883.45

v ARSI B T P A
E’JJ@Q HAEAZ B E PRI -431,008,789.65 -19,951,642.01 -450,960,431.66
UL S I1 A1)
Hep: 1S HIER 68,271,013.96 2,339,224.43 70,610,238.39

2. G Ak -499,279,803.61 -22,290,866.44 -521,570,670.05

V9. A EESmHREE A
53 BL R 7= A ) R v AR

212 jidk 30 7



5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

g GREED L5 3151
fov MR E NG (e
D

e AESESFEAEMH N 2016 4F 12 H 2 H, BEREIARAIES S RAERCRE —F, K
SAF) 0F 45 3 B 3 B 340G [ BT LU 20
AR B I 55 3R T LR 43 o
A 6.1 & 6.4, MFHRER NI T ANLE:
BEFHAMTTN: KB, FESIUTTIEATTA: kMG, S mnsi N BRee
6.4 REME
6.4 1= SEARFNR

GyJ7ikhR A 500 FRECIEFF AL BT 4 (LOF) (LA T i ARe A B 43) AR o [EIIE 25 i B i 1128 (R 2 (LA
AR R 2 )IE B VAT [2016]2193 5 (KT T & T ISR 500 FREIESF 4 BT A 4 (LOF)TE
MHHEEY, 57 B S A A AR IR (he N RSERERE SRR B R 4700 A (5 ik
500 FEHCIE SRR I (LOR) R E A ) AFF5E4E. St EIEE &%, (5% 500 FEH0E
TG (LOR)EESAF) T 2016 4 12 H 2 HIEXAERK, HEE&ERAENH KRS HUSETA
693,199,312.42 & A, H A AT &R E4r4 37,037.35 MG El. AHL NRAR, b
TS, fFSIRAE . ARSWRSER NN GBS EHARAR, EEEE AN E
HBEATIR A IRA R, BEAMP=FE A NE B ARAT
6.4. 2 VTR R I Ym | ZE At

A EE A I S AR RGBT 2006 4F 2 H 15 H K LUE IR ARA ) (Al 2 ) — S A o
WD)~ 2% TR S A I B R SR (DA R ARk Ak 25 HHAE ) s EE IS A ) GIER i 3 4
GEPTE XBRL BHE 3 S<F ARG M LEERE>) . P EIESR RS ot ry GIES#
PG THR AN STE 5] (5 J7iA R 500 46 HGIEF % B 5L B (LOF) A & [A)) Airh ERE 25
V] 5 e W R A 7 R B FC VI B AT b S S84 AR Gl
6.4 3AF MV 2o v I K2 HoAth A SR 5 i P B

RS ARF A A T A EER, B9, et S e 1 AR JR G A o WA A U 55 R0t A S
A TR (20 PR AN I G V(AR B 1 0 25 K15 B
6.4 AR E T BURR s T

AT G S5 AR R TR 5545 BARYE B AR IB A 2t e . ER R RS S E 51651
FOFCAMAR SR 52 BT 1 B 22 TR A Sl o il
6.4.4. 12 ERE

134,316,716.99 5,044,208.26 139,360,925.25

I

213 Jidk 30 7T



5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

AIEGHERE AP 1A 1 HiEE 12 7 31 H k.
6.4.4. 210 K AAL T

AR FE B AT IR AL 1T RN G 1) A 5 A R TR FT RO B2 T NI T . BRAE R B4, BN T
TCN AR IR
6.4.4. 3G BB = RIG R S FR4 28

(1) ERhB™ 703K

<SRBT AIAEIAR 2208 : Bl Se i E T H AR v\ 85 2t X <k 517 L LSRRI

& H B0ETE SRl 40 FON AT R G R 7 SRR BRI .

AFEG H TR M BRCEAEE . BB B SCRRIE S B ANAT A R (R B BLIER B8 ) 73
LA St TE & B RSN TE N SR S e 7= o BRATAE LT AL 1 & Rl 0t 7= 1E B 7 ik vh
PART A= G b 52 7= 41 dh, DL SO THE B A SUMME AR B TH N5 8 1) 4 il 02 7= 7E B 7= A7 A 3 v A
g4
AT R A Gl B o FON RIS, AR RAT AR LN IR B G R % 7 R 45 2 UG
WA NISGRITURARIEVS RT3 T A A (RIS A0 o 5 80 2 AT A Gl e 7

(2) <Rt 2K

Gt U FAIAHAR 220 LA Rt E T & AR S TR 4 1450 4 10 Gl £l S I At 4
Fifite AHES H AT o e R 516575 I8 LA o B H AR N S i ai o S mb i fit . AKE 4
FEA 1 H At 4 Rl 675 60 455 S S [0 4 o 8 7= ORI 4% S LA SR 05%

6.4.4 AGRE RSB AN JEETEMZL ERIA

SR TR T AR SO SR TAA RN —7E, %A RMETE R R A THIL.
LA fofirfE ik i HHAR SN TE N S R e I S mb B 7=, BUSIS RAE AR OGZE 2 St TP N A R as s %)
TSI R AL R S B P SRR SR S H B kR R H B S H R RRLE, Bk
WCIREH o NEHSCER SRR A 46 b 675 AR OG5 5 3 F TR AT AR B A 0

StFLAA i v B Z TR YR AR A e, A R E T SR TR
SE IR At 4 R 6705 R FH SRR R 3073, DABER RO HEAT S5 2111

SRV AL N AR, TRV (1) WOBGZ R T DL R G A RN g
(2) ZEmGEr O, BTSSR Fra AL LT BTA 1R AR 5 445 N7 50 (3)
GERT O R, BN S BRI H R I a (R S A P B a AL LT BT o XU AR

{EV=Y € PR R i

=
o
H
s
m &

AL 57 o

214 Ji3k 30 7T



5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

BRI LR, KT O E SRR B A, TR A .

MR ILN 55 AR E A DA MR, &bz SR a5 ORI sy, &
IR 43 K T ANME 5 ST BN 2 TR B 2280, v N4 i
6.4.4.5:8 Rl BE =R S 47 A5 A L SR U

ARG IS B B SORRIE AR A AT A T (R BN BOIEA ) 4% R 5 )
B € 2 SR B I FHEAT A -

(1) AFAEVEER T 37 ) < i T B A A8 H T 3558 5 i i € & el A5 H 858 5, (Bl
A2 5y H G TR R AR B R HAE SR AT WU AR R AL S IRIE SR i IR RS AR 1Y), 4% i <2 5
H BT 358 B A A& i 52 8 U R

(2) FAEVEERTT A B Rl TR, tnflifE 0 o5 5 Hiih 2 5 H IR &K AL T B RN, %
FALSR T A AR IAT T SRR A R R, BRI A8 & T AT E A Se A

(3) Bl TR KT, KA 342 53 i\ 7 B A CAE T 52058 5 kg o B A
FEEVE R HOR T E A B AMESAROHES AN B IEAE 5 B & T7 s AT i 358
Gy A A« 2 B S2JotEORH () 0 A < b T PR 2 B0 A SO L BB IR B A A E A0
RS RS EBARR, R Rem KREM TS, S RIS R E 2.
6.4.4.6:8 Rl BRI S R 57 3R TR

RIS R IS KR UG A SR = A b 60 ARG 1) B Ol S
(1935 s AR HAZ Ry @ BUCRIIAE R AT HAT s B 2)38 5 W7 HE &A% s R, SRt r= 5 &l
T2 HEA J T AULE W 7= s R R B
6.4.4. 732 EE4E

SIS <5 R A RAT F5 4 BT B ) S < AE 1B 403 2~ 0 P 0 B AR b TR
IR [ 5] J P S ST 4 A8 20y 3 ) T Ja 4 W D N T B o 4 e e ff A I A
6.4.4 8823 TS

2 P AL HE O SRR SEB P HE S . CSEBP1E S 4R 18 F I Bl RE [R] 56 4y AR, Ff
) S (B R T B 25 P42 R TE AR 3 TE ) SN 28 7 R i LU S . AR SEIPHE SR AE
P OV BS50[0 o B 5 R 3 3R T E R SE AR 2 o7 6 < v LU A T 55 10 < 0

A3 P 4 T 3 A WA H BREE &I HIN HAIAS, 5 TR &80 AR BEFEI(B 5 5).
6.4.4. 9WN/(HR) AR &

P SRR BEAE RE A 8] 2 A A B e BRI B i BT 2 R ARSI AN N FTS B 1 8 A
BORWaS . BTG A S0 1] N2 AT (142 S5 T R 25 0 R AT O v SR RLS AR 7 A S 00 e 51

2 15 jidk 30 7T



5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

I3 RAT ANACHIARGRI A NPT SRS B3 A A RSSO o 5377 SCRFUE SR 7E R7A 31 IR Y21 F 3 0L,
MRS 537 SCRAIE SR B T U a8 38 X 0 & T B8 77 SCRRIE SRR R AR il 7 AR B W e i 70, KA
PR B SCRFIESR IR A, IR BRI s 3 43 i RSO

PAA Fo A B & HILAR B TE N 24 J408 25 1) < R 55 7= AR 35 A ST 2 Fe i B AR B A A & St 1
ARG AL B A RAE S YIRS B ) Z A IR s, Hh s A e E AR
B a4 5 10~ A R AR A

AR TBULE R 39 TR B A P R R SON 5 S R R B VT B, SR o 72 b v 22 SR /N e T
EZET
6.4.4.10% B IAAITHE

BEXF L A [F 2 58 S AT SR B Y, AN G 9 PR a5 TR #e 5 [R) 240 58 EAT A A . oAt
R AE A IR A A A S SO 2 S bR A ZE T B, SERR ARk S H4EZE R BN iR B
SR
6.4.4. 11 G Rk M BCBUIR

(DAFE U T BT i Pift: e 2L 52455 . BCEdE M Sl KRG RS MR A A
TG EIK R B3 A0 N R T BB An A L A GG AE 5 07 1k B PR IR A RV EN S IC R G T ISR
T AL, T REIE LLM B I 20K E B R G A AT PR R IR EH A, AR
WHIR S M HE 7 ORI 40, FICEIEREH R GRG0 A NIRYIREZRIK S TR A AR
B hdl, RegkSEM e m)ia. BB 7 Bofe iy 55 % S UG R YIIE SR A2 &) i b o FEIE
AL A PR DA w] A R AE

QAR MEGAF I E LM NRT, Kook B2 mioyskn, AR MR
Dy LA P43 5% 3 P R0 (B 02 T A 0 B0 0 048

(3)F: Wi 7 o Ja NI AR e B E A REIR T e BIJE il et 70 B v A9 N IR T 2k & 4y
T RN 2% 45 B 7 7 < BN e 2 G < 0 AN B AR T TR AE o % T 36 e Bt 1 TR BRI 3R B,
A 2 7 B i 5 0k < A7 A0 1) 3k < 0 AL T AR F E P 2k < 47 A0 T A5

(4) 5 —F AR AT [F) 55 73 AL

(B)FEXS F A B AT N 2370 SE BT AN FSE M B AT HR S, i</ 3N Wi 8 R < i s 1 2 1 i )
MSATT, AT IR SO A ARG

(O)EFEM BN ENL R B RER], MWHHAE
6.4.4.125 %25

HhTAE Gy %58 By R A H BN 208 40 T B O AR A

216 i3k 30 7T



5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

SABETBPESTH , T8 H R A ASE B R RINE SR EOUNR T, P Al E Z M BT A
Cgiaa R A . BLa il it B RAmAE S MR STH , TG H RIS 1 H i REE R 58 AR
M, SPr R EESEE AL R ER SR E .
6.4.4.135 ¥ M 45

ARG UL N TGS R . BB . A RR AR B MR A 28 0 P8, DA E 0 B 9 B
SEAR T 3 HS IR 4y A5 o BB Oy R AR A TE G N RN N A S AT A RS 4y (1) AR S
RESAE s A UON . R (ARG BN GEY 2 IR iZ4L i R E BUR, A
PROEF B E TR PP LS B) AT S REW S IZA LA 2 I 55 IR0L . 2278 BCR AL e i &
FHRDIMEE . WERMASZANZLE S EAMURLGRE, JF e — 2 %000, WEIHN
—NEE IR

AEEGHATUL—DRE e, AT EIAT 7 5 B3R .

6.4.4. 14 At BB THBORM 2 THE T

AR FE G AR A I TC HoAth ) BRI il
6.4 52 VT BURM T THR B DL R Z IR 3
6.4.5. 1T BURR E I YiHA

REEG ARG IR K AESTHBORAL T .

6.4.5. 2 H 4T AR E KL

REEG AR E IR K E S THE TR T .
6.453ZHEIEHIHH

AE ARG W 2.
6.4.6F1L 0

TRIEIBCER . R BLS5 /MR [2004]78 5 (IABUAE. [ 5B 55 5L JR 8 T UE 77 4% 51 2 B A e
SREVIEAD . MAL[2008]1 5 (R T4k TP TR BCRRE RN . W Hi[2016]36 5 (5% T4
TEEDR S AE G E B S @ E ) W B[2016]46 5 (& T3k — 5 B ff 4 T HE T SO il R S Rl A
REBCRFBEE . WBL[2016]70 5 (ST SR I MLAL RS EBLBOR KA Feid@ s S HpbAR 85
WAL SR S 55484, B EBISR AT -

(1) 72016 45 7 1 HAl, MURATEEGTAGFERSAR T EWBMENGER, AERCE LB
H 2016 45 7 1 Bk, Sl ey E BSOS E R X E T 77 BUR ft LA £l [Fk A
KA RIS G AEIE(E B

(2) BHTHESIASHIE BB Z N, FE R RSN AS BRSO, 2 HERH 5G [ 2 it [X

17 jidk 30 7



5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

BOSGEEERIE AT, FESEATAEBCE BT 2016 4F 5 A 1 H A7) S8 G BI(H 2016 4E 5 A 1 H
) H B AMEUS Al i A5 B
(3) H A= S AT U5 B BRI 2R, o R B A A BEBLISBURE , 4% BB AR DG [ R B X
BUSOEHANE AT, 7ESE B AESC AT BRI AL BT 3 F .
6.4.7RBKTT KRR
6.4.7.1 ZHR 5 HAFEAE SR 5% R B HA B KR 0% R A SR IO R AR R AL B 1L
AR T A A7 R ) O R B A FE R T R R I ORI T R R AR A
6.4.7.2 ARG R HH LR A RKBRAT 5 &R
KERTT K SARBES IR R
5 e A A T A ] FEEEFN L ENEICH . %ééﬁi
o [ 8 B HRAT I A PR ) (BA R R <o B 2 BEERAT) HEFEN
JRUESR AR A BR A B (B R BT RAES) HEEEWNRAER . R ENN
1w T BEAMNB A A
FE: LA ORIRAS 5 37 1E b 5510 1Bl Py 4 — A Mk 46T oL
6.4.8 A3 HH K& b4 BT LI R R KB T A 57
6.4.8. 138 KBy 3L 5 BLITHHAT IR 5
6.4.8.1.1 RERG
AR AR A WA R AR I DRI T 38 5 B CHEAT IR AE 5 -
6.4.8.1.2 BUER 5
AR AR A AR R AR I DRI T 38 5 B CHEAT BGIERE 5 -
6.4.8.1.3 PLSTATRERTT I €&
B AR A5 W TC LS DRI T A 4
6.4.8. 2K B H B
6.4.8.2. 1 & EHH

AL NRMIT

A

IH
20174F1H 1 H 22201746 H30H

2SR R I e e N ST )

BB

Hor: SCAHHEBEAR

Aok

T ARG HE PR ERT— H I S B A 1 0.80%E B R i, BRI RIT AT

H=E>0.80%+=44F R

1,983,170.50

50,954.22

2518 Jidk 30 1T



ST 500 FRBUF AL R 54 (LOF) 2017 4E 4R FE R 1 5

H J9%E H N THe 1 5 8 2 9%

E JvAl— H 5 E

S EHBREH IR, A BEeEHNFEEITTE NGRS E RS, 24t
SICENEZ)E T E HGE 3 DA H WIS 7 h — XS R R A BN, 8RR
H AR H BAN AT B0 S ik 2 SR, S2AS HIYIE .

6.4.8.2. 28 & B
A, NRMJT
A PN
20174F1H 1H 201746 730

A HA B 9 W NEE
iﬁki%%ﬁﬁiﬁ%% 610,740.86
ER

e ARESHITE R In — HE SR EMN 0.25%ME R R HE. FEE R/ ENENT

H=E>0.25%4 4 K5

H Jyfk H BT B S 155 2

E i — H H e 5  idHE

BEIEE R HIHE, LA HESEEANESITE NRISESTE RS, &8
SHE ANERE TR E B 3 AN TAE H W AIE G b — RSO R B B N, A7 a830E 1R
H . RS H BATH ) BUSE TR AR ST, SO HRIAE .
6.4.8.3 55 RIR T HEAT4RAT 18 ) k.l 3 1 4535 (5 B D) 2 5%

ARG ARG IR S R #ATHRAT M DL T i CE ) 5.
6.4.8.4 FREKTT B AFE S AR
6.4.8.4.1 WEM N EESEHNIZHEH R ESREAESHHN

At S P B A B RS R A B e B A R 4
6.4.8.4.2 M EARGRESEHEANZ SMHAL KRR B R A ZE S K H L
AL A

AHAR
KIETT 2 i 2017 %£ 6 H 30 H
Ty FEE 03 S 00305 3 4 Sy 40 ) EL 451

7 RAESR 929,802.00 0.69%
TE: BREESE I Z A ARG T B0 AL S A O 1 2 4 & 1) BB S X 40 55 UL A 3 11
GESIVSZNN
6.4.8.5 HREBTT IR E HRIT KRB 231 A KR BN

A NRMuT
219 jidk 30 7



ST 500 FRBUF AL R 54 (LOF) 2017 4E 4R FE R 1 5

KBETT 45 A
20171 H 1 HZE 2017 46 A 30 H
HIR R A0 R SN

R ] 8 BEARAT

. B 11,294,788.20 89,212.16
-3 BAAE K
B EARAT -

4,342,177.41 12,209.06

WK

T AR SH EIRRAT AR 3 0 B BURAT B A PR A R NNE BT IR, HARAT
ENIZIIESE EappilE S s
6.4.8.6 AFEESFERBEBINS 5REKT AHIESF KB

ARF G AR WIRAE AN S 5 KRBT A IEST -
6.4.8.7 HABICHRAZ 5 B IR A i B

NP SR G S F T RUE I Bt B AR, SREIRERR TR R, RSB SBERCE, AEE
B4 R 240 5 PR TR SRS, i IRURR I B8 B IR AL PR I R A i B S I SR R AL, 2864
FEE N LA R, RS AR THEEATIE & RAT RAT I IEE STT US.

6.4.9 IR (2017 4E 6 A 30 H) ZEEFANREZRIES
6.4.9.1 EHAMGHT R/ R UES T TR F60 I8 32 FRAES

AR B < T BRI B A 1485 R UE 25 1T 1 R B A B 32 BRAE 2%
6.4.9.2 BIAKRKFA HE N RS RIEZRERE

AR B G AR A AR AR R A 2 I A5 R A U 2 R P 5
6.4.9.3 BRI IE EIIGZE 5 AR M 55
6.4.9.3.1 {RATH i B iz IE [

BEARRE IR 2017 42 6 H 30 H ik, A NFRATA 173657 1 M AE 55 12 5 ) 52 Hi Rl
UEFRFHCRETN 0, ToHRATfiF7
6.4.9.3.2 X 5 v i G £t 25 1E |61

BEAMRE IR 2017 4 6 H 30 H ik, AFEGMNFUESRAE 5 P d7 IE R AE 5 T i i) 32 Hi 8]

EFFFHCREUN 0, T fiF7.
6.4.10 By TEAM AT & THRR TR E U K AR

O~ RehrE

(a)=fih T B2 et e iH =R A

N FETRERITERRX, B A SSOHE T BB 5 B A 2SO BT & R I
JERBRAE -

— 2R MFEE = R ARG R T 3 b AR SRR AR AN
220 i3k 30 7T



5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

SR BREE— 2 U NAEL AR S B 7 B A £ B e e T 1 A\

BRI MR BB A AT WS .

(D) FFE: LA SEOME TR A e T A

()& Z kR TR A Rl

12017 4 6 H 30 H, AIEEGFFAKI LA ROME T E B IS TH A S5 a8 f Rl 5t s T
H—Z IR 130,027,924.54 76, LJETHE ZZXNRE, LRETHEZZRIIKF(2016 4 12
H31H: %—)2k81,806,958.61 75, /& T JZXKIRE, TRTH-ZRERD) .

(i) 2> Fo 8 P Ja J2 K 1) ) 2R AZ )

XFTUESRAE 5 e L OB, A L RS U i 58 5 AR ER (BB K R A5 I 28 5 AN ER)
R TARAIT AT, AREeAS TEME 2285 WS IEER H IR 58 5 AN R 1) A IR 3
AR AR R ER B A SNBSS — 2 s TR At (B8 8 b R B AN Al W 8 AR T 2 se (B Y
SOMATRIE, WM R A RME RS — B OE R HE =E K.

(i) 55 = 2 A SO AR BRI A AR )y 40

o

(C)ARFFEL I LA Fo i B 1 it T A

12017 % 6 H 30 H, AF:gRFFAIRFFLEN LA R ETHE S8 5™ (2016 £ 12 /] 31 H:
[]).

(DAL e THE S i T A

ANCAZ SO AR B Y < B 7 A 7 g 3 AL SRR UM HeAth g R frfot, LK T 5 4 Fo i
TEAHZEAR N
(QBR2A FRANMEAL, BT 53R H AR I G T i 2 WY A H Ay B 00

7T BRAAERE
T1HRESHTHEBMN
S NRTI

RSy gadia]=a

5 T G

75 mH G5 (%)
1 TS 130,027,924.54 87.07
Horp, @AY 126,170,689.08 84.49
HAEEIE - -
J =S FE A E 3,857,235.46 2.58
2 R

221 jidk 30 7T



5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

3 [ 5 WA ot $5 B¢

Hrp: it

BTSRRI

4 ERLAT A AR TR

Horr i

5

R

BUIE

5 KNIREE i B

i

Forbre SEHT [0 1Y) SN IR B 4 il

ey TR

s i ]

15,636,965.61

10.47

8 HoAh A5 70 517

3,665,670.53

2.45

9 anh

149,330,560.68

100.00

T2 BIREZNMER GUX) EFTHRIRERE 4577

EHEAL: ARt

Ex (HiX) NRE I G P E LB (%)
EJEs| 130,027,924.54 93.30
&it 130,027,924.54 93.30

W LEZR GUX) ARSI TR 1IE SR 28 2 B i »
2.ADR. GDR #ZAFFEAEUEA B IR AC 2 BT o2 o

7.3 WREBAT WA RENB B RAE
SEef, NRMit
ATk 25 N R E I E R PR E ) (%)
REVR 7,835,509.45 5.62
Iz 3,770,610.47 2.71
Tl 13,428,868.07 9.64
HE 05 75 T 2 16,249,114.41 11.66
DA 75 TH B 11,645,923.06 8.36)
(e 18,631,030.88 13.37
il 18,960,691.07 13.61
EISEN 28,667,981.53 20.57
HL1E R %% 2,710,447.95 1.94
NIE AN 4,192,836.92 3.01
5 i 3,934,910.73 2.82
&t 130,027,924.54 93.30

i UL BRI Kb (GICS) &

222 jidk 30 7T



5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

7.4 BRI FOAE G 2 B R E LB RN ER P B R R A BB B

EHEAL: NRMT

B o
NCIEZY /NP FREiE | frEE X
= . WS |, e (B o~ A FEIHE L
@) | (P30 Fiidy | (HIX)
Bl (%)
ghHrIAs
1 |Apple Inc - AAPLUS | wilks | £ 4,816 4,698,726.01 3.37
= 5 F
ghHrIAs
GOOG US | wilkds | K 274 1,686,771.54 1.21
) Alphabet 5 i
Inc Ak
GOOGL US| TiiF# % [ 265 1,668,976.41 1.20
=T 5 Hir
) HLLISVN
Microsoft —
3 - MSFT US | wiFs % [ 7,116 3,322,883.03 2.38
Corp N
=T 5 Hir
HLLISVN
Amazon.c e
4 - AMZN US| 5y | RHE 364 2,386,973.39 171
om Inc .
=T 5 Hir
Johnson ALYk
5 & - INJUS | %85 EJEs| 2,485 2,227,020.66 1.60
Johnson BT
LIS
Facebook e
6 - FBUS | wif% | K 2,175 2,224,587.63 1.60
Inc .
= 5 B
Exxon A LJE
7 Mobil - XOMUS | x5 | EH 3,899 2,132,352.62 1.53
Corp At
JPMorgan HLIE
8 | Chase & - JPMUS | RS FH 3,280 2,030,910.92 1.46
Co Fir
Berkshire A ZJAIE
9 |Hathaway - BRK/B US | %% 5 E3Es| 1,760 2,019,389.03 1.45
Inc Fir
Wells A ZJAIE
10 | Fargo & - WFCUS | 425 | %k 4,000 1,501,478.02 1.08
Co Fir

M 1 BEARETHIETRACRS #2527 A
2. BHH T ARG IR T SRR R I, B35 8T www.efunds.com.cn 3
R~ EE R T 13

2523 i3k 30 )T


http://www.efunds.com.cn网站的半年度报告正文./
http://www.efunds.com.cn网站的半年度报告正文./

5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

75 MEH AN BB T A S HEARZS)

7.5 1R SEN S A H B2 S 5 7 15 E 296 BUAT 2042 RIAN 2 4% 3 A 40

EHEAL: NRMT

R GEIE S S

| ARG (B30 TEZFARHY AR SENE | BEE )
(%)
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Microsoft Corp MSFT US 11,306,380.50 1.99
3 Alphabet Inc GOOGL US 5,624,452.21 0.99
GOOG US 5,566,397.85 0.98
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7 Berkshire Hathaway Inc BRK/B US 7,072,145.09 1.24
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18 Home Depot Inc/The HD US | 3,854,831.80 0.68
19 Verizon Communications Inc VZ US 3,839,972.68 0.68
20 Philip Morris International In PMUS | 3,814,281.79 0.67

Vi L3 G AUHE KA el (A B R LRSS B 3151, ANBREM RS 5 9 .

2. A Py FHAIE SR A CRS (K503 A2 2 T 34X
7.5. 3 AR BEH KT STN A BB 32 N B

Az NIRRT

FNBA (BRAE) S

450,067,088.07

TN (828 B

426,875,478.10

TE: “CSRARRA B SE NP5 SRS A i (RS AR e LA B ) 3181, A5 IEATR

5%

7.6 MR BB ERSFR T RO TS
AFEEAMR T AR RFFAT 557

7.7 SARAZ A SOHE o 2 B 5B LB K/ AP O BT LA i LR A A
ATEEAMR T AR RFFAT 557

7.8 BRI FOAME 2 B 1 E LB R/ HR R B AT+ B SCRRIES R 3R A 4
AT G AR IR ARFFAT B SCRRIESR o

7.9 IR FRAME 52T E BN B AT AL S RAT AR SR B A
AT G AR IR ARFFAT ST A

7.10 BRI SO E G Ze T EHE B R MR T TR e B A
AIEEAMR A AR AT R

2525 T3k 30 I




5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

7.11 BAHAESREIE

7001 ARG BB R A UESR RAT EARAIRA I A ISR, s AR g H R
—HENRBIAIHET. LT .

7.10.2 RIS T AT A4 SR B B < R E (1 e JBe 2

7.10. 3RARF A BB =M AR
A, N
75 4K SR
1 FHARIES -
2 IISCIEF5: 97 B3 2,389,376.88
3 INLegie sl 160,675.77
4 INUEIDSS 1,456.65
5 AT HR D R 1,114,161.23
6 HoAth S ISR
7 FRepiE ok H
8 HAth -
9 & 3,665,670.53
TALARTFHR H T8 B v i B A
ARBE G AR WA R FFA AT 5 BRI v #3557
7. 11 5K AT 48 IR 5= AR Ui d 32 PR 17 17 4 U B
AT G AR A B B 44 I 2 A AN A AE TR 52 PR 1B 150
SEEMBRFAANEE
8.1 HIRESMBFA NP BLEFFENEGWH
UYL Ay
LD (3]
FEEE ) IRk eiea NN
AN HO)
R L EPSE Al A
ESRER ] ESEERE ]
el Et 43l
3,198 42,000.22 30,735,691.79 22.88% 103,581,025.20 77.12%

T FAAN B E NR 8% S Ts I 3.

2626 713 30 T



ST 500 FRBUF AL R 54 (LOF) 2017 4E 4R FE R 1 5

8.2 IR EWESH +RFAAN

?
. A NAFR A A () b7 b T A A L A
o
1 Jb 5t BB A R S A PR A A 9,037,000.00 11.68%
2 X B 4,233,405.00 5.47%
3 2 4,203,588.00 5.43%
4 g 3,000,710.00 3.88%
5 JestilE R T E A BR TR 3,000,005.00 3.88%
6 TR 2,000,000.00 2.59%
R AU R RS E AR AT —
7 . .
SO LSRRI +945.000.00 2oL
) 1,900,000.00 2.46%
S=gEEs 1,790,000.00 2.31%
10 Mst A 1,770,600.00 2.29%
E: ARG LRSI+ 2 FE N AZNEE A
83 WRESEHEANKMY A AFEEEESHIBN
TiH R A s s (o b 3 4 R A EL 45
H T ARSI
éj‘g BB AN AT 1,622.386.28 1.2079%
E: EEEE AN R FEE AL S EE 5 7 AR 500 F840 (QDI-LOF) AR, %

v /NG X

8.4 BIAESEHANKMILA BFFF AT HAZE S MBS BX R HIHFL

Tt H FAESMISERHEXE i)
/NG & =S LY N AN S g | 0
W11 80 57 N A TP Il 4
NS e S AL R SN ) v 0
9 FBAREEMHT )
B

HEEGFAERH (2016 412 A 2 H) &M URE 693,199,312.42
K%&%ﬁﬂﬁﬂ%ﬂﬁ g IsY 565,325,506.64
A 1 FH ) 47 i 68,271,013.96
ks zrx%& ﬁéé'ﬁ B [B] 47 i 499,279,803.61
ﬂs?&%,ﬁﬁﬁ/\?ﬁ/\?&zﬂfﬂ G

27 3 30 )T




5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

| A RS S | 134,316,716.99
T ARG MWD E 5 J7iE bR 500 154 (QDI-LOF) AR AR A b £ e LI 4 4

10 ERFHEA

10.1 &M PHEFE AKRSRY

AR AR A TT RS A AR
102 ESEHEAN. EEHEEANEIESHERNTWERANERS)

ARFEGEIAT 2017 4E 3 H 10 HAA A, H 2017 4 3 7 10 HEBAEREE L LA
HREERESE (BUESHEYD; T 2017 4 A 19 HRAAS, H 2017 4 4 A 19 Hi2 TR L
AR A R EREFRESSE (RIREHID.,

AR WA AT SIEE AT TSR E R IR KA E R NERD).

103 BREEEFHA, ZLUF=. ELTFVFWIFA

AR E N T MATEGEIRN . B BEefEE S MIraFI.
10.4 FEERF R HIHER

R P9 AR B 4 W SR R AT R A
10.5 AEEHAT T THTE S FriF

AR5 P AR B 4 R A 2 T 55 T
106 HEA. EEAREBEEEA R ZEERLTTERER

AR N AT G BN NIFEAE AN SB35 38 1] B AR SR i A8 BN 57 R 52 B AT A 22 Ak 1
10.7 ZEEHFUERA TR 5 B ITHA REN

10.7.1 ZSHMAUESR AR X 5 B u# 1T BB B RSB
SRS ARMT

5 WEEAE 5 I SEA 1255 1 R AP <8
swan | o |0 | TR I
e BT 4 i SRR S ik & EN
AU e A5 =17
State Street
Securities
1 435,475,343.73 49.79% 130,642.82 64.34%
Hong Kong
Limited
Citigroup
Global Markets 1 421,706,964.01 48.22% 58,497.14 28.81%
Asia Limited
Goldman Sachs 1 17,384,823.32 1.99% 13,907.91 6.85%

2528 T3k 30 1T



5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

Everbright
Securities
(International)
Limited

s ) AR N ARSI 5 K P, T M k2R 4 E WA Goldman Sachs, Citigroup Global

Markets Asia Limited, State Street Securities Hong Kong Limited, Everbright Securities (International)
Limited &5 — N2 50K

b) ARG EH A GTIRFEFEENM, FHFEZNMITILAZ 5K FeE2E 5 MK I SLhRiE
W

D ZHPATRES) . FEIRUEFZF L E N RER X R 18 BTG RO AT, LA R S IS8 S
B MIRAZ S

)W TR o B R UE TR 2 E MU BE 15 S 0 i o B 1) 2 R BRI T AT LA T i g 1A
A3 B i o5 R0 B I AR A5

3) REHIFMS IR . EEAFEHB 2 BT AR SRR R BRERS . HHEA
AT HeZZAEWT AR IR ST o 55 77 1H s

4) P E RIS . EEAFRRIMEEERIE . 225 AN 5 B8 . DAR TR
Bl S BT 3R A 5 155

5) HrE otk T ERIRUEFFZE MU A T TCRIA . B8 I BAAENL 55 58 J1 32T+ L Bty 85 1
M55 XA mBBHR TR H B TR

6) HAMH K., FERIUEFEENM M SR LET e K B JTFE NG ICE
KiERAT 5%

c) %k

T_ii

=

B 5K R FERE AT -
BB B RYE LR br s 5 A i L 1 52 5 K RIS E LA

1 &
2) FEEEHN G Pk E KE S SN IR EIT LA 5 K S

11 R E ROR A B B

1L 1 RGN AR E A EERHAIA BB 20%H 1550

Wl WK A 2
ﬂ:ﬁ 2 i{\ \"’ﬁ\/ N =y
W N B 2 S A LS P
B ) K & 0Rite X
;H‘: 7AN I-ll‘ 7AN 51 [\ fb [\ /\’A’ﬁ
e | sk 2 200% ; ¥ 43 ;; W gﬁk A 4 %21}3 @3[1’15
F 1 ] " ” ” ”

229 jidk 30 7T




5071565 500 HEEGEF A4 (LOF) 2017 4F R4 FF 4 A 4 2

. 2017 4£ 01 A 01 H | 350,014, 350,014,
B ~2017 406 J 05 H | 750.00 750.00
7 R XU

WA, A AR B BBUE R O B LL B 2 BRI 209 1 18 DL, B AT RE- S BUA RS AT AU 3 22
BiE: AIBE A OB EOVE I, AN I B ] ] §E 20 2 B 18 1F S ER U™
AEBRREI s AR I 1O 4 BN T R TIG VR LA AN R B S AR B 4 72 77 LIS Xof 43 W 3 1 B [ P 7
FRE RSN E RS A>T 5 5% 3 RURE (] 5] 5 L0 (e, 5t < A BN AT ARG 22k < 5 R 240 5 R T
G S I [ B {5 42 B Bk G PO S [ FARS S TT RERZ MRS B 8 R [0 55 0B s 3 5 8 3 B [ )5 A A
G HBUES N A TAR H & 5™ 1$#EK 1500077 78, 230 m] Beff i Fe #ua R 0. SHAMR S5
HE ARG GRS R EEm B0 LB RS AT R ARSI o I AT SRR
SR AT BT BT TE AL

VE: A AL P B SN e AT, [ 473 A0 A O ] S5 3 < 0
Bl kB EEARAT
—O—t#EN\A=Z+NH

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 境外投资顾问和境外资产托管人
	2.5 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 境外投资顾问为本基金提供投资建议的主要成员简介
	4.3 管理人对报告期内本基金运作遵规守信情况的说明
	4.4 管理人对报告期内公平交易情况的专项说明
	4.5 管理人对报告期内基金的投资策略和业绩表现的说明
	4.6 管理人对宏观经济、证券市场及行业走势的简要展望
	4.7 管理人对报告期内基金估值程序等事项的说明
	4.8 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期末在各个国家（地区）证券市场的权益投资分布
	7.3期末按行业分类的权益投资组合
	7.4期末按公允价值占基金资产净值比例大小排序的前十吊权益投资明细
	7.5报告期内权益投资组合的重大变动
	7.6期末按债券信用等级分类的债券投资组合
	7.7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
	7.8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
	7.9期末按公允价值占基金资产净值比例大小排序的前五吊金融衍生品投资明细
	7.10期末按公允价值占基金资产净值比例大小排序的前十吊基金投资明细
	7.11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




