7 R UELL R 8 BAE 25 3 % 34 (LOF)
2017 £ 3 =FEHRE

2017 £ 9 A 30 H

HEBEN: IXEESETEFRAH
HEXEBN: PEERBITROFRAF
WEEBHE: 2017410 H 26 H



T X HIFLL AT B (LOF)2017 4E55 3 R

§1 EERR

RS EHNNE SRS LEERRIEAIR S I GTRAAERBOCE . R TR IR B KR,
TS FC A AR FLSAE L R PR S R AR AN ) S BT

BB NP ERRRAT RO A IR A FIRIEAR S S FE, T 2017 5 10 4 26 HEZ 7 A
T AW S5 AR bR AHERIMNSB R A SRS SN, RIER N EAEEREICE. R TR

B H I -

tht

B E A LRSS Y B 5 0 B U A8 RIS F 2 e 987, (B IRAIE S < — e &L

F N GOFAACERILARMRL I - BEBAT RUSE, $5 5 AR W I BT RSl AT 4 ] A I

EAINEEE VIR e
At O 55 BlE R e

A EHAE 20174E7 A 1 Hig® 9 H 30 Hik.

§2 EE RN

B TRRR Ji R FRUELL A8 % (LOF)

e AL 161907

5 oY 161907

Y (Y iR R

FEA AN 201143 H 17T H

5 HAAK I & 1 e 60, 140, 871. 52 {4
AT R W B AR BB B 51, @ AR R B A
AL AR AR 2 ) B, FEIE W TR, 7

% Hbr G 425 1) AR T 4 110 491G K R 5 L B R R vk 2 Tl )
ST 34 PR B At 5 P AR 0. 35%, 4F BRI 25 AR 4%, S
UG HRIELLRFREO A SR B
AL G ONTR R RS, SR FoR Y 5E A S, TR R AR
P J 7 AR UE 200 8 b 1 25 v B R R F R U R B A
G, FEARIE bR A8 B W B A (1) A By 3347 AH

P R B YRR IR A R R I R . B AL
SEAT N, DA R 5 4 1 N AR B [ o AR 4 BR R A 1)
i B KR O] B SR TR N, s 4 BN 4 o) S PR % Bt
WA AT IE 2R, DU STE PR B AR 2 A 2%

N&G{=ax& 308 95% X HFHELLFIFEEI S R + 5% X HRAT RDAF K FIZR
A B G I SRR B &, TR T B T T 3

A AC 2 47 A1 & ARG JORA TR S, T8 T3 m AR, % i T
W o PRTIE R F 08 4 i i o

AN TR FEEE AR AT

BEEHEAN Hh ] R R AT A A PR A ]




T X HIFLL AT B (LOF)2017 4E55 3 R

§3 EEM S MESIHERI

3.1 FEM &R
ffr: NG
F W 55 Fa b WEM C2017ETHIH — 20179 H30H D

L A 2 Sl & 1, 504, 489. 74
2. AR 4,651, 994. 80
3. DA 3418 4 A AUAS HA A3 0.0778
4. BRI G T 1A 100, 380, 742. 95
5. BAAR LG4 A E 1. 6691

e 1. EREEEWSHRIR A OIS A N5 R &1 & T3 A, T3S SRR ACF 2R TP
ST

2. EXRPAIC LIS IRIES AR SN Holas. HhoN RS A e iz )
TORRAH B IO A8, AR SR D AR 30 O Se B i _E A 28 Se A (i A2 sh i

3.2 ZEHERN
3.2.1 ARG WHEES LI EM KR KIS RS SRR R K
_ X b4 bl s e
HEEKE | BEEKEE | G | ~
B s el 24 2% HRHEER | O—6 | @—@
® HZ® A ERESE) W@
IE=1H 4.90% 0. 50% 3. 05% 0. 49% 1. 85% 0.01%

ﬁ;
w
b=l
H
N
b=l



T X HIFLL AT B (LOF)2017 4E55 3 R

3.2.2 HEE A FAEMURE S RTHHEH K RRS K5 FMLS R A e R

A2 Zh K L

JTF PR LL R B (LOF) Bk 4 00 30 5201 i (U4 22 15 ] Al &30 b e BEHE W S ZE 0
s sk A 12

121|,_|:|%. ...... . ...... ...... ...... ...... .. ....... e o ....... ...... . ...... . ...... ...... ...... ..

106.49% -

91.28% -

T6.06%

G0.85% -

45.64% -

30.43% -

15.21% -

0.00% 4

15-10-08 { [ -t T

15-02-12
AL o [ T L I | U S S A NSO SN s =

T
—
-
<
-
-
[}

2011-03-17 4

2|
2
2
2|
2|
2
2|
2|
2|
2
2
20
2
2
2|

@
i
=]
=]
+
T
[}
[}
—H

— el iGECRI TR (LOF) 3 Gy R T I K
e AFEEGHOLT 2011 4 3 A 17 H, @EHIN A, 86 0145 R % 0058 i & L&
P E PSR IE SRl L

S I L) R (DO ok 555 LE Rkl B b i e |

§4 BHEAME

4.1 B&EEHE (RESZH/PNA) FH

EARFEEHI LY | E
B

=
£
H
i
AEGREZLH, ) fisi A 95 4 . 2008 4FEHEAN |
XK 180 FREUEF# TR E A R A ],
B4 I PAER) T4k TREI; 2010 4E3EN
N5 ‘ , 201548 H18H |- |7 \ e
L sk 16 g | 00 A I8 H TR R A
K nIe . xR b A, NFEE PRI T
iE 50 22 5 Rt fE; 2010 4E 10 A#EANLER

g4 %5 ]

EHH 3

2 W = ¥




T X HIFLL AT B (LOF)2017 4E55 3 R

FRECE SR I 4 REGEHARAA, T
3 5% 3 B R e B FEER TR B P B A B
TR A BRI 4% BT A FRASHR S 2014 4F 4 F AN
&\ NFERNEER J7OR AR AT 1 B 4 F AR
B R A RS %5 2014 4F 11 Ak Nk
e S ANAE & S B G B PR m AT
it 77 AL UE 77 5 0% 2 i F R BB S ER 55 2015
SMESLT., BiL 4 AIMAARAF, BTE
Evdsie: JSRIAm P B
W9 AR, 2012 4R 7 A&
PN e s LN 2014 4 7 AEEREESE
% 180 FRELEH A PR 2 B AT 5 R
RS JIF IR %, 2014 £ 7 H & 2016 4E
b B K Fi B oy SE 6 HEMRiklE (i) %
AN emare i | O FVISH TS e e
ik 50 %2 5 B I ZIPHEIIR . 2016 4F 6
A8 HIE F 4% 9 3 HFEANFRAT, JeEa T
SHRE&EEH, R, Rea
HR%

Ve 1. ARELE WIDAA 5 A
2+ WEFF MBS SGEMATI 2 GIEZRIE MO R BEAEE I MED BIAHICHE -
4.2 B N\OHR G BN AR B R (5 75 5 U B

AREWIN, AEESEFIHNKETFRE A GEFBRESE) . (AFEEIEFREES
EAEEHEIME) Fa . N E ST A SCHLE, RIS . 8RR T3 24 m 2
BRI A A B, RN B B0 R 2 Al b, o S e NI &, WA T E R4
R NF & AT N
4.3 AR GH A
4.3.1 AF3 5% B RIPAT B

AR EHIE RS 2 A Y QIEF B RSB HAR AP SHIERSEN) , ARfE T (AP
Lo ERINEY A (RTA G W St ML) SRR, REE T SR R RS
Lo PAT ER G E TR EA IR, TR AT X FEA R R A, P REA AT 5 UL &6
ik AT Ty K

AFEIHIT T AHR B SRR L, JF AL T S — IR E T &, TR AR A &R F A
AR BT R SN2 o SEAT AL G L, X T8 5 I ATFSEN 38 5, AT 5 RGP A AE B 2P
T figr— R R AEATFRATIRCE ISR N A 5, IR A OL o el 43 Be i i )
XA 5y G IR HEAT 73 L 0 TARAT ()52 5, 1R BRI AL S . A A AR S B B ) 1 2 TE B R AT 0 4 9 52

%5 0 12 1



T X HIFLL AT B (LOF)2017 4E55 3 R

FRAZ 55 o NARUEAFAZ 5y SR I B ST, B BERNTE . IRAE it RGENIE S HORE AT %
i, IS P BEAL S B G A SE I W R AT T rh s i, S R A S ) R AR A o b SE I SR A
4.3.2 R EX BT AN TN

AR N AR R A A W] R BN A1 28 5 FIUR 28 I 1R 57 H A8 5 o

KA HINTE T AL A IR H G2 5028 5 B A TT 5600 18 H IR 5158 5 A 850 1) 5
A2 oy B AZAE S 24 H ASE Y 5%.
4.4 WEW A E SR B RIEBIES T

2017 =, REAFFEIR MR EAAMN, HNCHEIEKE, ii=FER5RNINT
I, A ET ST KR AR R, (BN, A0, R, AR IR
PSR SR ES REOUT, RESE T 5 H ALK Lik& S . XU& 7 1,
%t TSI DL SR LA, M K IF s 5, i b G AR R R 5 PR B T 15 4
1B 530 RS fh B B2 T+ B A WY O S . FREEZE DU, WA TiT 3 S A4 A T30 K O 55 22 5 1) 2 P 401,
E 2GRS, RN T . SFFRIVETU, BRI B2 T b P+l XU+ e T2
AR, HEEMISCE . B A ™ s FC L @2 B S s kS ik, F7 &g B AR,
R AR THI AN 281 ) 397 5 IR bR ) A IR AR B I T 4 R B

ARIEGIE WSRO FE R &, AT A bl iRER . SHI e AR5, v st
ARBUBCEE T K i s o RS I AT AL A S S FRE , REL T 58 & B H1 5 %37
BEEEL, BHMEIRRIEEL BN ERER IR .

RN, ARG B IREEEOR, RS IRER R ARG E N . IRERRZE
FER R TR E L o AL A AR R R TS R
4.5 WMEHAZE SR W SR

BEAMRE WIRATE SO BUFE N 1. 6691 T AR WIS 0y Bl B30 4. 90%, k%3
P HEE S 2R % 3. 05%.
4.6 WMEWAE SFE NPEE & ™ E TE 3L

AIRE N, AEERA HIELSL A TR ESMIFRA AEAH A AN EER
FPAHEAST LT I TS B

K

W

§5 BRAGWME

51 REPRESHZHESBEMN
T i H &H (n) S BB (%)
1 a5 % 95, 447, 224. 30 94. 46

%6 1 12 1



T X HIFLL AT B (LOF)2017 4E55 3 R

s

'E:t\l:':‘: 1/\

o0

b

95, 447, 224. 30

94. 46

FE

[ 5 WAL i 43

Hrpe figF

B SRR IE SR

AR

SERRATAE AR R

KNG Sl 7

b KW IR ) SRR AR

Rl B

BATH TG H & &5

5, 564, 541. 22

5.51

H A5

31, 337. 59

0.03

it

101, 043, 103. 11

100. 00

5.2 WEHREATW A ROBER R A S

5.2.1 REFIRBHEHER BT RBEARERHLS

(%]

7k R

~fehE Go)

e

B HE LA (%)

A

A MR M il

B

L

2,869, 754. 76

2. 86

C

il b

42,928, 414. 36

42. 77

U 0 IRUROK A A
SA4

13, 039, 345. 97

12. 99

s n14

1, 496, 746.

1.49

AR AN

916, 014.

0.91

ALilisk . A AEAHEEDLY

7,910, 599.

7.88

=ngl Hep N Besl Nes|

ER Rk

—

F AR BAEAE S EOR R
55k

R4

20, 747, 175.

20.

Bl

4,932, 829.

LG AR 55 i 55l

BEART U R 55k

IKA L ISR LBt P

JE RS ABFA A AR S5

A

PAA 2 TAE

St R E AR SR

N "o |T|ol=2I=2|00)|YH

G

it

94, 840, 880. 21

94. 48

b=l
H

=




T X HIFLL AT B (LOF)2017 4E55 3 R

5.2.2 R EWIRPRBE R LT W REABERRAE

(%]

RS

ARehE Go)

5 FE S PR VB EL B (%)

A

R N4

B

ZiS IA

27,199. 83

0.03

C

il

351, 315. 42

0.35

R O IR UoKA:
7R,

S n4

24, 362. 61

0.02

R FE

26, 385. 45

0.03

ALilisk . A hEAEEELY

25,571.91

0.03

|||

ERRRIE Y4

5 R AEAE R
ARG

53

17, 468. 03

0. 02

R4

Bl

AT 55 i 551l

BEART FEAEA R 55k

Zl=|c|=|—

IKA S ISR L
Ol

(@]

JERRSS « AEBEMIE A R
5k

#H

PAFIAE 2 T AR

115, 299. 99

0.11

A R E R R

18, 740. 85

0.02

| = |o | T

s

IR H

it

606, 344. 09

0.60

5.2.3 MEFIRZEATIL D R P BB R R B ERRTAS

ARSI AR IR AR R PR
5.3 |G HIRIL A RHE G ES T EE BN RIRT 42 B SR 48
5.3.1 R EWIRBER R LA RME LS ZES T FE B PRI+ BRERE
BA 2

e | A WEsk | MR D | ARG | T
tefsl (%)
1 601988 o ERAT 797,674 | 3,286, 416. 88 3.27
2 000651 AL R 76,192 | 2,887, 676. 80 2. 88
3 000895 B R 91, 000 | 2,265, 900. 00 2. 26
4 600104 REEH 73,154 | 2,208, 519. 26 2.20
5 600660 R 31 35 79,349 | 2,022, 606.01 2.01
6 600741 IR 87,741 | 1,978, 559. 55 1. 97

% 8 W 12 I



T X HIFLL AT B (LOF)2017 4E55 3 R

601398 TRRAT 325, 447 | 1, 952, 682. 00 1.95
601006 K% 206, 039 | 1,802, 841. 25 1.80
600066 FIEELE 71,597 | 1,761, 286. 20 1.75
10 601288 LNV ARAT 450,995 | 1,722, 800. 90 1.72

5.3.2 R AR T % A SYPHE GBS B E B HEF RIRT AL R R R

B2
e B WEsH | BE B | AnbiE G | e #E
Hefsl (%)

1 603882 SR 2, 763 115, 299. 99 0.11
2 603106 (ERRE 2, 786 84, 025. 76 0. 08
3 603055 B 2, 658 62, 489. 58 0. 06
4 603321 M5 AL 2, 725 54, 309. 25 0. 05
5 603386 JTRIRIE 1,644 41, 823. 36 0. 04

5.4 |EYREFRF B RN GFREHE
AIE A WIRARFFA 77
5.5 I EHIRIE A SME GG T 3E BB N R BT 142 27 8% B 40
I GRS WIRAR A 77
5.6 A AR A AME G FES B B E BB/ R BT 48 B 7= CRRESF 3 5

i

AT G AR WIARCR A B SCRFUE SR
5.7 W5 BRI A SAMME G EE T 5E LB N R BT 148 5t & R 3R 1 40

Pt

REAREMARRFA )R-

5.8 5 BRI A SEMME 5 E G 13E ELBI /N HR P BT 42 AUUE B3R B 48

Pt

B A AR RFFABUE.

5.9 MERFEE TR KBTI 5 B0 i B

5.9.1 M E IR A E ST R KB BR SA 528 I 40

ARG ARG WIRARFFA AR5 4.
5.9.2 A EE TR MIE KB BUER
MR GG R, AHE A TR AAR DT
5.10 MEHRFE ST E K E AL 5 18 5L i
MR GG R, A G 8 A TS U9 5T

¥ 9w 12 1




T X HIFLL AT B (LOF)2017 4E55 3 R

5.11 HRHEGREG HE
5.11.1

FHREHN, FEESBRBERIH T B IEFRRIT EEAAFERRERILR AR, R EHR

il Bl —E A AFER B ATTER . LTELR.
5.11.2

EESBFHA+LRED, AMEESE TRNEES S RME FEREEZ SRR,

5.11.3 HA B =R
Fs B &8 ()
1 17 HARIE S 9, 828.95
2 I USCHIE 5 1 2K -
3 IvAlidiieil -
4 USRI S 1,141. 33
5 I AL R T R 20, 367. 31
6 HoAth S UAGER -
7 FEpRER H -
8 HAth -
9 &t 31, 337. 59
5.11.4 HEHRFFR BT R T #6257 4

AL G AR WA R FEA AT 5 I HA R n] # 4 f5i 27
5.11.5 &5 HRET 4 B = A ERE Z R 1B LA U A
5.11.6 HEARBEIFE #2422 P AEREZ R IE R A

AT G AR AR AR B T A+ 44 B S TP AN AR i I 52 BR R 1
5.11.7 k&G BARBUR B B B 142 IR B2 P A7 AR Ui 38 52 PR 17 1 1 1 B

AN I G A A B AR RRUR A5 5% 17 L4 I S Hp ANAFAE R IE A2 BRI 10

§ 6 R ESLHES)
i

i 2 B 2 4 4 0L 57,998, 873. 33
4 3O ) 5 4 FR U 0 4, 688, 947. 93
ok - T 7 3 30 1) 25 45 s [ 473 60 2, 546, 949. 74

5 LI & R A B B 8 (OB L~
B

0 T AR 40 00 i 0

60, 140, 871. 52

b
S
p=|
o
o
=




T X HIFLL AT B (LOF)2017 4E55 3 R

§7 EEEFHENZHABRRSBREFESHEL
AR IR A T NI P AT ¥ 4 3 A 26 BB GO .

§8 MR EE R RN IMMEESER

8.1 REMINE—BRBEFAESHFLHIETBET 20%K1FEHL

1 L 01 A 3 4 A A s 1 A b
it
5 FET 32 (4 L -
FHESH 03 v i

;afz B i 20% gg Zg g A “35
5 (Y ERF ] X ] ; ‘ ”

il
E@L 1 20170701-20170930 | 28, 797, 041.69 | 1, 227, 201. 06 -1 30,024, 242. 75 | 49. 92%

77 R XU

G WIN AT G ML T BB LG FR 20 20% 91 .

ARRAR R G A R B U0 |z A rpRE (], R <A PN AT BE IO I AR AR 4 B, T e
SAR AR A — 0 IR AR 1 O T AT RE 51 Ak G WU s P XGRS, 5 A 1 sk [ B A 22 52 A+F
B [R5 o Al 5 8 LU [ J A3k <t B S8 A AR H 2 5™ 1 E K T 5000 378,

W] eI IR Hua Ty A, SHAbR & &I E L LR &S FFEHE .

§9 ZEXMHHESF

9.1 #EXHFEXR
1y o [EHIE R S HE A 4 R AT B SRR MR S
2 (X AL AR HOE SR 35 2 (LOF) & 5 A
3y JIFFEGE AT R A TR SO B PUR, AR ERL

Ay AR WA A EIEE 216 52 B AT IR (2 i E . ST S S R AR I i 2

of

5. HEFIUFLAFREOIF R R4 (LOF) 2017 4E55 3 S 5,

6. HERSEHHRAFEHSIIL,
7+ AR AFEHOIE R 8 34 (LOF) FLE ) o
9.2 i =

HEEHNRIIAR, FHERTRESEHAMEE: www. wjasset. com

9.3 EFHFR

B TR N 1) 523 A BN T 7 Pl He B 2 D) B SR i e TN Rt 2 )
011 0 I

1 312




T X HIFLL AT B (LOF)2017 4E55 3 R

#

=
H

=

XESERFRAR
2017 #£ 10 A 26 H



	§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

	§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
	4.4 报告期内基金投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 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
	5.3 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
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§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
	§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

	§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




