HEEEZOBESEIESFREEE (LOF)
2017 £F5% 3 THM TG

20174E9 H 30 H

A

i
R
ez

SEBN: HEILGE AR
SIEE N SCEBAT B A R A A
L

EHHEHY, —O—t&E+H-+HH

== b

i



R BRGNS E IS (LOF) 2017 45 3 FEHE

g EEHR

R EHANE S MEFRIEANR S P A B B 1= T PR R B
I, JEXTH RIS R AN 58 B AN SO BT
HEFUE NAGERAT B A IR A AR AL &S FHE, T 2017 410 H 23 HR T
A PRI SRR I ERIIAR R A SRS ENE, RERRNENAERERICE, ®
SRR B HE KB -
B BN RVE DORSEAE T S 5 i SR U AE BRI IE R g 987, (EAVDRIERE & — 38

A
e IR BUFAARE I ARE I B0 XS, B0 R4 B8R G ai B AT 4 B
P AR I

ARG A S5 T RLR S AT
AREWH 2017 %7 H 1 Hilg®E 9 A 30 H ik,



R BRGNS E IS (LOF) 2017 45 3 FEHE

& EE&= MR

B4R B EEIRA (LOP)
By A TR BEEE

Fe&F ARG 160311

I L] 160311

e (S E LA IR
Fea AR H 2007 44 H 24 H

2,998,329,367.04 177

T8 SRAEA AR U (O RT3 T SEBLBE G 07 RS A L fRp sk

%t HAx
HifE
AL S FMA TS, BRI IE5 T ERA
AN, EShHWTTE YL, TR R E, &
P R
P E R SR EE . AR RIS P2 28] B % e gl
DA AP B2 S PR AR FE R AL A B U . SRS
AL G B ZE R L 4 L A L U IR 300 5%, fiRiR
b 255 b A i BRI g b e S vy B IE [ 5 i 55 FEHEUR 35 Z=1TK 300
FEEIS 25 F >60% + FIF [E 5 45 Bl 25 % <40%.
ARERBEHRSE, NEETHRITHEESMGRESE,
PG AL 35 R . L
RTF IS, BT Rom X Bt i s R
HEFHA M L4 A AT TR /A 7]
HEEFTLEAN A IBARAT A R A 7

8 FEM SR EEFERI

3.1 EEWM SRR

Az NRMIT

L EI SRR

ELScR:l
(2017 4 7 F 1 H-2017 4 9 A 30 H)




R BRGNS E IS (LOF) 2017 45 3 FEHE

1A LSl 28 173,870,590.34
2. A4 HHF 132,734,743.91
3B $5) 2 A AR BAF 0.0431

4RI G B =1 E 4,471,830,182.35

SR E G HFE

1.491

TE: OFrid e SHR b A O NAWEEE 5 2 15T 9 1A 5 sebrili
a4 EAR T A AT
@A) S P 2 F5 2 A AN S Bt i L Fefhlo N O35 2 e A2 shiieas )

THERA R SR RS ARA  AALE A CSe i as in LA 2 se i E A2 it -

3.2 BEiHERD
3.2.1 ARAE WIFE S FIRE G R K 5 [R) AV 4t bb 3 S v A 2 R A Bt

g s
HEEEK | gt

N ERENS FEEI

i Bt KhrkEZE | IR ®O-G @-®

ZO RhriEE

) EHE))
@
TE="MH 2.97% 0.67% 2.85% 0.36% 0.12% 0.31%

3.2.2 HEEH A UORIE &0 8 R THMEIG KRR D) R 5 R L S LRI 28 A2 3 (1)

B

I EZODIRG RIERRTHEE (LOF)

FTHMEI KR 5 S LB A o 3 7 S AE So0S L

(2007 4F 4 H 24 H% 2017 429 H 30 H)




R BRGNS E IS (LOF) 2017 45 3 FEHE

200.00%
150.00%
100.00%
50.00% / W
-50.00%

2007-4-24 2009-6-24 2011-8-24 2013-10-24 2015-12-24

[ —#EEEmawr  —UBIBEENEE |

TE: H 2007 4 4 H 24 HiE2, i QNFHEZRIBHE GRS A ) BT (tRE %
IR A TIE R IR 2 (LOF) & [F)) A4k

8 BEARE

4.1 REZ (B4 2N )R A

FEAR T 5 () F < 22 PRI IR ESF Al £

¢ R4 Tt
(ERIYER-E EAEHHA PR
P

e S TEIT
g +-. 2004 4 6 AINA
- 5 e A N
TAaW | WEHE | 2011-02-22 : 3 | LEERAAIRA
et A, EATAT AT
o T N T

T%'I B,

e O ERAEPH SR H IR A I 8 B MR OAE S H RS

@UEFF ML & SGEMATAIE 2 CIEZRAL ML SR RS BLINE D BIARSSHE «
4.2 EE NGRS A ARk s AR ST A5 15 DL AR i

WEHIN, ARSEHNRET (i NRIVREREZR B R k) (AT SRS
BREGBEEHINE) . GEFREEGEH AR AP SHERSFEN). (REEHAR
TFREHTE . WHRIESIE N e SR W) FEea AR A REHEN, A WEHE

ST NERE A 5, BOABE SRS O B A AR & 179
4



R BRGNS E IS (LOF) 2017 45 3 FEHE

4.3 NTVAE5 LI
4.3.1 NP5 FE AT 15

RIS IN— BN TR T HR I A = G AN, 11 5 5 72 28~ A I £ 1) B A
ViRE, Wi RGN LA T7 3 E S IR A3 5 A PAAT - I, AR ] AR BT
T CQEF RSB A 7] A PAE 5 Hl FE 4R S R L) R (M B R S HA B ] A 32 5 il
FEY HIRLE .
4.3.2 ST AT RIE T

WA N R R IATE G AFTE ST H AT

W I, A I R AR SE G103 5 B ATFSEM 6] H R A58 5 BB 1 5IU 58 ) B
AZAESR 2 H S & 5% 15 L
4.4 RS P RE G L SRS R 45 IR 5 B
4.4.1 4R 55 1 P9 FE G BB R RIS A T

3L, HNEMGTRIBUT . BT RNAEE G757 BRI T, ShTasd o =
FUR R AN E R o 3™ 4 B AR B8 0 T A 3 AR TR, 0 = DY 4 il
FRAE K AR ik, B P S U B AT R U A B R A M [ P
WORFFTAR, TAFFIRMTITE P E LR BRI WP, RET
FAATAL RS T . A7, 3 ZREEIR T O A AR AT AN T R IR I —
g, ST AR R, JCH R B BRI L AL

W, ARESRECLRNAKR, EEMEF T 28 T2REF A5, FREIFmt
LB Z S IR A Tk SR A, LA 2 T B A P L O 1 A SR DR T
A4 ) 57 7 7 2 A
4.4.2 WA IANEE SR SR I

A 201749 A 30 H, AIEEMHUEN 1.491 76, AR WA BURE R K 5 M 2.97%,
[ 90l 557 EL Sk fE M 50 2.85%
4.5 4R 5 A S B N BRI T UL

WA N, ARTE G R I SE A LA H S M 8RA NBCR AT =0 A 4%
PEFER T 1T I e it



R BRGNS E IS (LOF) 2017 45 3 FEHE

& HBAEGWME
5.1 R HIREESE~HETHE N
LG MG PR B
FF5 i H EA(T)
11(%)
1 T 4 3,797,386,657.78 84.36
Horr: SR 3,797,386,657.78 84.36
2 I 7 W 2l $L 247,345,303.30 5.49
Hr: iz 247,345,303.30 5.49
BE SCRRIESR - -
3 TR - .
4 & AT A A R - -
5 SN 3k B 4 i % 92,900,579.35 2.06
Forprs S IRl e ) SN IR 6
S ' '
6 AT MG E &AM &A1 360,224,483.61 8.00
7 | HoAth s mE 3,564,022.42 0.08
8 | At 4,501,421,046.46 100.00
5.2 WA IARIATI A KR R T A S
5.2.1 G HIARSAT o 2 55 9 I AR B A
R NZ AFME (Jo RS RIEDY
(%)
AR, RS B D 4,971,580.20 0.11
B Rk 243,049,543.72 544
C [HiliEk 1,951,638,527.63 43.64
D [HJ1. #Jy. B SOKAE PRI RO 284,813,418.28 6.37
E @l 30,217,218.00 0.68
F o BRmZeEl 108,006,757.43 2.42
G |Xidizk. SEMHEBELL 307,358,995.15 6.87
H s fggol 31,397,079.80 0.70




R BRGNS E IS (LOF) 2017 45 3 FEHE

| B EAE. MG R ARSI 45,205,550.03 1.01
1 eEnl 741,694,620.70] 16.59
K |l 25,239,266.34 0.56
L[S S5 RS - -
M |BEEBF SR E A R S5k - .
N KF] IREERIA 5 F R - -
O |FRMRS. BHEAIHARARS - -
P |HFH l -
Q |EAMHETH 16,464,500.00] 0.37
R [Cfb. #RE MRk 7,329,600.50 0.16
S |&e l -
it 3,797,386,657.78 84.92
5.3 5 HAARIZ & e A b 38 4 08 7 VA L AG R /NHE P R 1 42 i SR 4R B B 4
B b 3 G B PR
F5 | RS % S 4 R = () ~ R E(OL)
B EL(%)

1 600036 HERAT 15,849,954 404,966,324.70 9.06
2 600116 =K 21,459,739 211,163,831.76 4.72
3 600029 M 23,699,955 195,998,627.85 4.38
4 600690 iR 9,464,281 142,816,000.29 3.19
5 601318 o [P 22 2,528,950 136,967,932.00 3.06
6 601398 TiEARAT 19,399,994 116,399,964.00 2.60
7 000968 W T 5,069,500 84,812,735.00 1.90
8 601233 e E& B A7 4,499,971 77,219,502.36 1.73
9 600004 Hz= 5,707,471 74,710,795.39 1.67
10 601988 b E AR AT 18,000,000 74,160,000.00 1.66

5.4 G IR FF R R AR RAHE
B b 34 WP i
=1 515 A A RMEQL)
{E EL51(%)

1 H X fii g5 228,252,000.00 5.10

2 PATEE N .

3 SRS - -
Horp: BURME SR - -

4 kA5 19,093,303.30 0.43




R BRGNS E IS (LOF) 2017 45 3 FEHE

5 A b R A %

6 A2 B

7| WEAT (ATAZHRFD

8 [ b A7 B
9 HAh
10 | &if 247,345,303.30 5.53

5.5 R HIARL 2 FOHME o B < BB EL B/ HE R (B 1144 51 55 £ 58 WA 240

‘ - 3 b 3 S PR
7 EsAvE] fiR77 2 B (5K) » RN E(OL)
18 EL 1 (%)

1 020191 17 545t 35 2,300,000 | 228,252,000.00 5.10
2 112044 11 FhZE 01 50,000 5,130,500.00 0.11
3 122911 10 F I 34,860 3,519,814.20 0.08
4 122080 11 FEEA 25,110 2,530,585.80 0.06
5 122641 PR HI#% 80,000 2,014,400.00 0.05

5.6 i IR TG 2 Fo U E o 3 < B 1 LU B /N HE PP ORI+ 44 B2 SCRFIE SR 505 W4
ARSI AR AR R I B SCHRRIESR

5.7 WA ARG 2 SUHME o5 5 <5 BB LB HER B0 1044 51 5 R 505 B 4
ARG IIRARFFA &)

5.8 T WA % 24 SCAE o B B B LB /N HE R (R R 02 BUIE S 55 I 4
ARSI G AR AR R A AU .

5.9 i i WIARA S G BB A B I BT 52 5 DL U

5.9.1 i AR AR L G A3 B A IBE A S B Rr G M 45 2 WD 4
ARF GAIR G IR TG BB

5.9.2 A B G BB BT BB BUR
AF GAIR G IR TG BB

5.10 i i AR A I e 5B 1) [ UM 652 2 i 0 Ui )

5.10.1 AT {53 ) B 5L BB
AR He G AR IR TG U B i

5.10.2 I T AR AL S 15 5E X0 [ 5 300 B RF- G Ao o 1 24

ARSI AR AR T [ i B %



R BRGNS E IS (LOF) 2017 45 3 FEHE

5.10.3 A I BT BB 1A

ARHe G AR IR T U BT R
5.11 BB A IE
5.11.1 RE WA, ARISH G RFRE AT S M RIEEE A EOR, R IUA L SR A AT+
PAEFF I RAT BRI I WA T IS L S, AR S g H AT —E N 2 B A TFE 5T
e TS T o
5.11.2 FEe BB AT 144 R AR A A R HUE 10 6 ade Jie S22 /%

5.11.3 HARBE = #4 1
Jr5 44 F &H(T)
1 17 R IE 790,217.39
2 IR 25975 5K 172,250.91

3 JSZSE A

4 RECR . 2,013,706.48

5 IS ER D R 587,847.64

6 Hoph ST

7 R 2R
8 HAth
9 &1t 3,564,022.42

5.11.4 3k IR FEA (0 40T I 39 1 T 6 e £ 25 1 4

AR FE AR IR AR b T3 BT AT S e foi 2
5.11.5 e 5 WA AT+ 44 I 52 i A7 A 03 52 FRAFS L A i )

AREE G AR WIARFT 4 SR P AR R SR O
5.11.6 BT A4 i IR B o S0 Rl

BT PSR R, 23T 5 & i I (8] ] REAFAE R 22

& FFBAE SRS
el

AH S B R 3 4 10 3,101,589,361.60

A BAHL 4 S I 55 78,826,118.96




R BRGNS E IS (LOF) 2017 45 3 FEHE

Pole ot HH 3 4 S JBE [m] 47 40 182,086,113.52

At L AR AL

AR I A A 5 Sy R A 2,998,329,367.04

gy HEBEACHERRSHBEARSER
7.0 SR ARG IR

L VANG)
T IR E BN R (AR S < 4 20 57,727,975.27
3 1) SRS R i 5
A5 519 8] S HE 0 ]S A A
A HIAE B A AR G 3 57,727,975.27
T AR R AT AL S B0 2 e i L 1) (%) 1.93

7.2 FEGE I NIE HI A 58 SR AL G5 5 Y4

K G AR A T 3 4 TN IS P A R e B R AR SR A T L

B MR HERENHMEREREE

8.1 A M P B — S R S S A L iR B sl 200611 1

AREE G ARG 1 PR H B — U R B S A L) B iR I 200611 1 .
8.2 FUMAFL W e 1 Hofh B 245 6

To R 0T N B 1 R T

2017 47 H 20 H R A HE B 4 B R ) O T8 30 4 Tk e 4 i ot O g ik
SHEARA R RBI A L.

2017 4 8 H 1 H kA e B B 4 A R A 7] OC TR T 3 20 TP Il B 4 T 1 IR AR U 25 i
A PR " AR I A

2017 4F 9 F 29 H A ATt AL G BA R AR A .

2017 4F 9 [ 29 H R At B B4 B A BRA R G T FIRYINESRAE 5 B i FF il 4
b 25 U R A A

2. HARKRAE R

BT B S PRATBR A ] RO T 1998 4 4 A 9 H, S Ze e [FAIE M £ Hlifk T ) B it 4 [
SEHAFZ — AulAERAAIS, EIbn. B RYIL S#E. Ba UL TN

PR &
MEBBA D ~F, A& B BEETAR . A2 afteEERESEEAN. &

10



R BRGNS E IS (LOF) 2017 45 3 FEHE

ANV AE GRS T BN QDN EGE R BN E R ETF EREEIAL BN H R

VI ETF RGN BN S EBRG L IREEHN. B ATRERE L SR

REIAGH . 1A E SRR R RMARK A SR AR, DL R E % 57 AL
A R ERRE TN, FilT A2 E A RQFIFEGE N . A B H G b 55 St

&

T B IR AN IR AT SO, RO Tl ey, st AR REFR Rl R
PEEUE S Rt O O B e SR ge it s, TERE G R b (R 2017 42 9 H 29 H#L
¥, HEHRFARIRE AL 255 A RTERERES ORFE TR 0-95%+ 3k 2 Lu 1]
30%-60%)> (A ) 4% 8; HE MRS A MEE Rk — SR G 70 HI7E 171 R0
o HAREES (A PHEAH 3 MIEE 5 ALE AIE IR A TE 17 Wit A 4

(AZ) HE2 5 5 1R FEI 30 RfFi A 18 39 WM i A4S (A2 AR
8:; HH BRI (QDI)TE 56 X QDI EERAIE S (A 8 4458 3, A RE I i Z#(QDINA
J AR KPS 527 (QDINA 73 Al4E 15 K QDI fiie Ak (A J) W45 1 NS 4.

FER PRSI, 3%, BEIEGHRLELIZ P FTRA TN, SitmeE 8 R
WARRS RS : (D FARERESEN. 5XAEEE LRETRSEMES, AR REE
(EREMES RN R T G () FEEEESTEM. WEM. APP. HfE. W E X
HEANRBMELEMARG, ARRIESMMSHEE: (3) 5ERERIT. RAEIEHFER
WA AE, SRR 2 B0 IR, 9 — B4R TR P ARSS () FFRR — I 5, iR 20 FE>.
“HEET PR BT AL 78 YO K AARIL T, — B R IR, N R R
BEE A MRS -
® HABNMHHE

9.1 F A UM H %
9.1.1 v [ UIE i 23 A% HE B G MORLEE B 1) ST A
9.1.2 (EHEFEZORETNFHL T LS (LOF) EE&AF):
9.1.3 (EEFEZ LRGSR RIS (LOF) FEEHIL:
9.1.4 HEE M AD:
9.1.5 B E I S BEARALAT . B,
9.1.6 FESHITE NS BERcAtL 1. B LU

11



R BRGNS E IS (LOF) 2017 45 3 FEHE

9.2 {7 b 1,
BB AT 3 & B8 & 308 NIRRT
9.3 & 7

PG ] B BN B AT NI e B B A B ST TR S,
B AT AE A BRI TR) Py AR 6 2 S0 0 R AR AR B BN

HRIEGEIARA A
—O—tHF+H=+hH

12



	§1 重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现
	3.2.1 本报告期基金份额净值增长率及其与同期业绩比较基准收益率的比较
	3.2.2 自基金转型以来基金份额累计净值增长率变动及其与同期业绩比较基准收益率变动的比较

	§4管理人报告
	4.1 基金经理(或基金经理小组)简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.3.1 公平交易制度的执行情况
	4.3.2 异常交易行为的专项说明
	4.4 报告期内基金的投资策略和业绩表现说明
	4.4.1报告期内基金投资策略和运作分析
	4.4.2报告期内基金的业绩表现
	4.5报告期内基金持有人数或基金资产净值预警说明

	§5投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.2.1 报告期末按行业分类的境内股票投资组合
	5.3 报告期末按公允价值占基金资产净值比例大小排序的前十吊股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五吊债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十吊资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五吊贵金属投资明细
	5.8报告期末按公允价值占基金资产净值比例大小排序的前五吊权证投资明细
	5.9报告期末本基金投资的股指期货交易情况说明
	5.9.1报告期末本基金投资的股指期货持仓和损益明细
	5.9.2本基金投资股指期货的投资政策
	5.10报告期末本基金投资的国债期货交易情况说明
	5.10.1 本期国债期货投资政策
	5.10.2 报告期末本基金投资的国债期货持仓和损益明细
	5.10.3 本期国债期货投资评价
	5.11投资组合报告附注
	5.11.3其他资产构成
	5.11.4报告期末持有的处于转股期的可转换债券明细
	5.11.5报告期末前十吊股票中存在流通受限情况的说明
	5.11.6投资组合报告附注的其他文字描述部分

	§6开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	8.2 影响投资者决策的其他重要信息

	§9备查文件目录
	9.1备查文件目录
	9.2存放地点
	9.3查阅方式




