RI7 LA i 37 B 7

2017 4

—
N
l—a

532

EAIESFRRES

=R

20179 A 30 H

HEEHAN: LERTIESERSEEARAR
HELEN: HRBITRHERAF
WEXEHHEE: 2017410 H 26 H



FRITL 4 f5id5 2017 4E58 3 R E R

B R -

§1 BERR

AR T UE VR A T WA T (3 e R B R A T ARV R A R B 15
PEBRR B AR, I A RT  eA P 5E R R  B A FAT

4 A AR RIEATIR G2 IR A SRS A S A TRIRLE T 2017 48 10 ) 24 HAZ R 7 A5
IS AR B RIS RSN R, RSN A R BT . 1R SRR Y

AT B E A IR A A DLSEE M B RS STR SR N B AT S B, (H

APRAUETE & — 2 F A o

BN STFARILRREI . AR, BB R4 BB R AHT ML 4H B A

B N9 53 Ul I S S LB
AHR A M 55 SRR A i

ARERE 20177 H 1 HEZE 9 H 30 Hik.

§ 2 HE&F RN

FE & TR PR KA i
e AN 001906

Hi A8 5 A S 001906

A (Y ESARIDID & W3 552
HEAFAMH 2015410 A 26 H

T IR A B

60, 143, 593. 77 43

BB H br

AN, R TR 6 T %
KR, NEFHAEHR AN, WIREH . Kb
AT A BICE, BRI E I [l .

AR R M B LR, TR A L
LUPIH UL T3 EAR KSR L, XT3 AR
G AR A DTSR fh e R AR
i S 2 AT AL HEAT VAL, T4 5 25 SR B 13
AL TER DL M, BEREASFRAT b AN BT
sl P PR BTSN, DA A e ) P B R R A2
il o

Mk & Lk i

AHe ML ST L ATHE DY TR A BN RARAT A A K —
FIHRAT AR E I R+ 1. 2%,

JRUS AL 2 5 I

RIEGIFIF IS, JE TR 5 & BRUIRX
o it il LTRSS S I o o T B T I3k 4
KT R A TR R IR S R 4

HEEHEAN

FI AN B E AR AR

13 I




FEIT L alififads: 2017 4F55 3 =R

BN | HRTERAT AT B2
§3 FEMESHEIFMESIFERIN
3.1 FEMEHER
B AR
By R =Y N WA (20174 T7TH1IH — 2017469 A 30 H )
L AR s Bk i 509, 217. 27
2. A HAFE 242, 210. 19
3. ALY 32 2 A A0UA JH A ) 0. 0040
4. WIRE & = iHHE 60, 782, 264. 26
5. WIAR I S HE 1.011

e 1y rid e SHE b AU NAWBEE 2 2 e 15 T3, T 9 LA SRR 7K1 22
T Hio%T .

2+ AW O SEHEE SR G A AR O Bestlicas . HARIRON OS2 fetirfE2eshiieas ) FnkkAH
RWAERIRAL, AR A S Icasn_EAHI 2~ e E AR s icas -

3.2 EERHERI

3.2.1 ARG BRSO ERE KR XS RIS B el 2 1 HE

R
) BEMEKE | kR | s | LB
NN N . R - -
et ® FE2EO | BlEE “&:%?ﬁ% 0-0 | 0-0
TE=4H 0. 40% 0. 05% 0. 68% 0.01% -0. 28% 0. 04%

VE: A E=AHIE2017HETH 1 H—201749 H 30 H.




FEIT L alififads: 2017 4F55 3 =R

3.2.2 HE S A FEMURE S RiHHER KRR KI5 RS b B fela &
AR L

2015-10-26

2015-11.30 { [------1-

FL R [ e = [ S S

B R LI T s s S B SR S

BEL s L [ e [ R S S S S

Feln R =1 PP = [ S S S R

[ — e B B A1 B

Bl T 10 1 LT -

sl £ L Rl B e 4

e 1. #UEHBAA 2017 829 H 30 H.

2. AEEHEACHI6 A H, BIM 20154 10 A 26 Hilg% 2016 44 A 25 H,

PP E BT S R e A R E .

§4 BEHEARSE

4.1 HE2E (RESLE/NH) i

2017-08-21

S B BT 45 BRI 25 T %

w4

IR %%

ARG RG22 PR

ERH BAEH

EFR Mok AR

YL

St

Iy
k3 B8
5 4 IR
ARAE
s i 2
H H

2015410 A
26 H

10 4

Wit, BALARIGIUESF
P A A7 PR 2 ) I R Wi
o P BT T B
WEZHEH,
R Bt A PR 2 7] £t
FRBELHE B

o4 00 313 W




FEIT L alififads: 2017 4F55 3 =R

B
HAEAR T B, LRI
AR P B TR A [
VR A e R S DU
iF 54 % AT IE S
He. K FIA R 2 7] 2 B2
07 41 Ka i i 25 B W R 2 B
R A NEAE 4 4 LTS R ik
HUAIE 5 4 e R RaENS
e BIRE . RITOER
KT R WIS K
s 1 I MO RO
i IR 7 U A5 R AR . R TT
o 43 R AE ARCL N N ]
P 4y R AR YIRS
CA ] LIRS RS IR TR A . AR
oT 4l f3% f T ERE IR IR A
e 9 %7 4T % 4% 4 A 1R
AU % B Yo ROTLLEIRY
v WEIRES. KL
RN e RMESLH. Bf
7 14 9 15 B8 Dol Be b, I
S N S ESEN

® %

& R

o1 5 F

% 55 R

T 4 i I

& R

AREV]

at i filt 5

79 Lk

iE %5 B %

B4, K

ARG S

s 3o o

VR IR A A

UE 5 5 %

He. K

VAR

BRI

RISE %5 4%

e T

Py AN

&l 1R




FRITL 4 f5id5 2017 4E58 3 R E R

7 BAEZ7
BB &
e KT
ARSBUR/
B R E
TEICR &
Lt g SEa
EF7 % 5%
e R
AN ST
DR X
& a8
M,

E: 1. ERRRARGE R SLE AT SRR EFRAERH, BRI R A
R E HIMRNS H: Wb R AR e et a2t e Pin “YEHREI” A “ BRI Bl
B8 2x =) R E B E AT H PRI H 30

2~ AEZF AL TR SCRMATIE P 2 GIEZFAL AL GBS E BT MED AR IE -

4.2 BEANR G HAAE B EEMTEH K3

A, EERANER R E AR A AR E N, T (R N RIAE
MEFFIBAEEVE) o (R ANRILMENERE) |« EEE R UK EH REREMIE, K&
WRSAE RS B e RS B Y e 5, R BT A NSRRI, i d i &
FEA ANFZE AT N, ARSRBEHERTEH RIS S FRLE.

4.3 AP E T

4.3.1 ATV 5 HIEKHATER

AR G TN BL P XA I N B T e AN 1, 58 T M S AR I 1 AN REAE
I RGN AT ARSI A 5 A AT o RN, AR AR RHAT T GIEFRK
REEHRFNTREHHERIEIL) A CERRITIER R EHEARA R AT S HE) 5
ME -

2

I~

4.3.2 RERX 5T AKE A
WE IR EIASE SR E L HIT A
WA, R B R A G (52 5 BT AT e IR H R A1 28 53 A/ (K B 22 5y Bl 1%

6 7 313 W



FRITL 4 f5id5 2017 4E58 3 R E R

UEFR 2 H S E 5% 1

4.4 WEWANE SR RIS TBIE ST
=ZEGENIHBAERREGER. RE -8 ANAFEIE R RE, (H1E % &1 ST
PR TT, FISRGIRE IR G E TAT, 10 FEIE G RAE 3. 6%HTL/MESS), 5 A 10
FER RS R IE A B, Ui R a2t — AL . (5 Bl s 2 R R 301 2/ IR 2 A 3
BRI AR T, @ LR TATAR. 9 AIREIRATAM T & mFEET 2018 44T,
(HRIRORAE N . REDUZRE, 25 MATIR A7 KIS IR, SEMBER R FEE =T
RS 2 1] eI AR RE A5 o AELATY 5 DI e A T I i 2 0 P AN B TR W 7 v 7 R 5
LA TR R 3 DA SR 12 H FMERsm  YZRREAE E— T DURS 1A%, SRBUE R
VNN, 53— 7 TEARAR T T b e S e s s SR A S RO L 2
4.5 REHNES VSR
A 2017 9 A 30 H, AEEEMAUFED 1011 7o, MARIEEN 1. 043 J5. W
WA, ARESMPFURERK RN 0. 40%, FHDLST L ESEHER S 2 0. 68%.

4.6 REBARSTHFHABBE ST HERERY

A REREE, REERERCRH=F, FMEMH (AFFEIEFR RS EE
) BN+ A E

§5 BEHEWE

51 EHRESH=HESHMR
FFa i H &/ O A ST (%)
1| BLaR#st - -
Hrp: KE - -
2 | HeH% - -
3| MWt 76, 731, 410. 00 95. 39
Hrp: fiidf 76, 731, 410. 00 95. 39
BEE S HFUESF - -
4 | mEREE - -
SRATA SR - -
6 | KNIREEHT - -




FEIT L alififads: 2017 4F55 3 =R

b KR A S NGR

B

T | HRATHERMG E &A1 1, 894, 028. 38 2.35
8 | HAhFE~ 1, 817, 955. 20 2.26
&it 80, 443, 393. 58 100. 00

TE: AR AR AR5 A I P B 52 2 ML 35058 P e o

5.2 MEHREATI A RPBREREAS
5.2.1 MEHRET IR N R A S

ARG RS HRFERH.

5.2.2 WMEFIRZT LT ROBRERRRERRAS
AIEEAS HREERT

5.3 MEHIRIEZ A RMHE G S TP 1#E LI/ MR KRT 42 BER SR A4
FIEANSHBEERH

5.4 HEHIREF T MM RN BEFRE A S

Fa e 75 i A ARME o) o B B B ] (%)
1| Exfis 3, 353, 616. 00 5. 52
2| RATER - -
3 | &R 31, 238, 500. 00 51.39

b BURM: SR 19, 820, 000. 00 32.61
4 | kfigz 42,139, , 294. 00 69. 33
5 | Ak R T R - -
6 | R - -
7| AR (AT - -
8 | [FEAFH - -
9 | HAb - -
10 | Ait 76, 731, 410. 00 126. 24

5.5 MEARIZA AME HEE T ™ 5E LB KD HEF AT B4 fior B B 4

R | mERT | BEAK | MR GO | ARKE GO ’Eggﬁ(f {)%{Et“
1 170206 | 17 EJT 06 200, 000 19, 820, 000. 00 32. 61
2 122864 | 11 4hMefit 47, 000 4,725, 380. 00 7.77
3 136544 | 16 BEiE 03 48, 000 4, 668, 000. 00 7.68
4 122259 | 13 #1501 45, 000 4,510, 800. 00 7.42

8 T 13 7




FEIT L alififads: 2017 4F55 3 =R

| 5 | 136501 | 16 K401 | 40,000 | 3,899,600.00 | 6. 42

5.6 5 HIRIE A RMHE HEE T 3E B /M HERF RTBT 48 B SCRRIESF R Y
il
AFE G AR AR AR I A B SFFIESR -

5.7 MEHIRIEZ A R E G2 S F F#E LI/ M EF R RT L4 St e BB A
AR EARREIRARFFA RS-

5.8 5 BRI A SMME G T 5E B /N HERF BB L2 BUE SR W1 48
RIEEAS HPOERE .

5.9 R ERFE ST E K E FUHRE 5 B LU

5.9.1 A3 H U s 8L R BUR

ARFESAEVAT E U SRRET, RARSE R FLE N, DIEMIGMEAN FERN, 46 EUN
TR E AR SR LS B AT, SEUSL B BT LA, I8 2 Skl Sk 2 U DR A S5 SR s 3t
ITENIRERRAE.

5.9.2 |EYRFES TR K B FUH T M8t m A4
ARSI AR T IR AT E U BT 855

5.9.3 A& H B R BB B T VPN
RS AR WA ST B A .

5.10 HFHSWE MR

5.10.1

AEGFAM 13 dfE 01 (RRIG: 122259) RAT EEPEIESRBRMERAT (LUFER “2
A7) 2017 4F 05 H 25 HA, HARIKZEIE NFE (R 554 RA Al il Bt s
MR%, W ERER B EER AR TBULTI SRS AMH) (2017 58 57 5) , MuEN A
AR A MIE, AT ES, RBGEEGART 61,655,849.78 Jju, JEALLART

308, 279, 248. 90 JT {1 AR HIAT B 11 -

9 m 313 W



FEIT L alififads: 2017 4F55 3 =R

AFE G R EIRAEIF R R RIE P AT S 2 S & [/ S A m HI LIRS IE , AT S BN 20
EIRUESR AR B OR R ERERTIE T

AIEE A HIRTH AU HAR LIRS URAT ERA IR R I B B 12 S A, BliAE
e g H AT — AR BIATHETT. LTI .

5.10.2
AIEANSHBEERH

5.10.3 AT FEHI AR

5 £ e o)

3
d

FHARES 6, 830. 98

JSCIE ST 5K -

IS A -

MRS, 1,811, 124. 22

R H K -

HAt SRk -

TR -

HoAh -

O | 0[N | DO [W|DD |+~

&1t 1,817, 955. 20

5.10.4 HEWIRFFE B4 TR BT B 6 HA
ARSI AR T JARRFAT b+ 5 B 0 T e fot

5.10.5 R EWAR BT+ BREH A AETIEZRIEILE B

I A HREER.

5.10.6 T HE A S E ER M SCTFHR T2
A PO TN AL, $ 58 iy o A o e LE A9 B0 23 TR AN S T 3002 8] W REAF A2 2
=

§ 6 FFAES MR
e

5 B A I 4 00 AU A5 60, 143, 593. 77

% 10 5T #£13 W




FEIT L alififads: 2017 4F55 3 =R

07 I T 3 4

= H I 4

0 - 77 3 1) e < A D [ 473

HID

R S ) 2 4 R A A S . (/b L=

e ST A S, < 3 00 A

60, 143, 593. 77

Vi SIS LR B A (RS e AR TF Il A

EHHLE)

§7 RSEENCHERRERREFRSHNL

71 & EFEAFHAESHIRFFIL

Bz

T AT BN BOAS 2 4

10, 000, 450. 04

5 SIS 1) SRN /R O 80

A5 TS0 I 52 Y /0 [ 40

T AR BN AR 00

10, 000, 450. 04

T AR KA AR e 00 o 2k 1)

16. 63
Hites o
7.2 ZEEEENERHBERREBREATEER G HA
75 575 2 g HM Lo () | Z5EHm o) | EHER
. Wl 2015 4F 10 H 10, 000, 450. 04 10, 001, 000. 00 B
20 H
e 10, 000, 450. 04 | 10, 001, 000. 000

T AL SE BN IZ HEAA T T ARSI A AL S 10, 000, 450. 04 47 (CHrp 52818
HEHAG BT 450. 04 47D, AZIEFHZEU I FHE, BB 1000 Jo. AIREWIN, FEeEHARIE

A RS A IS

§ 8 MEWRKERESKERSIFHHIFMN

BB A KA e
o i e | e | AR
Wi H WAL | RELME | KEMEUSE | e S
He (%) s (%) RS
NG
Z\i HEEH 10, 000, 450. 04 16. 63 | 10, 000, 450. 04 16. 63 34
Dl 3
HEEH N SR B B 3 _ _
EHNR

A T K

=




FEIT L alififads: 2017 4F55 3 =R

FEaWEANR - - - - -

EEEHANERAR - - - - -

IR - - - - -

&t 10, 000, 450. 04 16.63 | 10, 000, 450. 04 16. 63 34

§9 MR EEFRPMMERFR

9.1 REHNE—RREEFRFAESHBLHIE BB 20%H71F 5

N 2 P A e 0 B A IR R 3 e

>

R | st e nmts

% | pp | TH LT 1147 il | | B

s | g | BEAFEL 00 |y g | mw | COOP |y

o Fr B} 5] [ 1] : e

ig 1 {20170701-20170930 | 49, 999, 000. 00 B B 49, 999, 000. 00 | 83. 13%
PR AR

ARSI T AFAE B BBTE AR T B TS D0, 7 REAF A LA E%Hb,ﬁmﬁAm
BNHGRANVE R HE S 775 J e BN BLASHIE (8] R A HUAT ] A5 22 <0 B8 719+ (B 52 BUANA R i
S PR ERORI AN o AT e BN 5 JIRE B R DRl R H X i e AR TR RO RE R, RIS
R e TN PE RS B AL, IR s Xt 2 e A AR i B ARG

9.2 MR R E RRP M ERE R

AIE G AR WIS B H AR LA EEAE S

§10 &FEXHEZR

10.1 #EXHER

[u—

v P EAE I 2 E TR AR DT LA i R AR SRS PR A < R ST
(AT st o AR IEF R R e E e G )

CRIT gt fir BRI B R SR i)

v AT AR R RO I TR B W%T&%&T&%Bﬁﬁi;

% 12 51 4L13 W

)
Y

W
P

o~




FEIT L alififads: 2017 4F55 3 =R

5+ IR I FESR I 3R ) 45 TR T 5
6. JEESE B BRI EL U,
T R & ZOR I HA SO

10.2 FFcHh =
BB SR S A E AT TP FE 318 5 2 Bk 31 2.

10.3 BRI AR
PRt ] B R A B T BT G S A D 4 A SO, NI A F RS A b, A E R

www. dfham. com.

PR EEARA A
2017410 A 26 H

% 13 7l k13

=



	§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名股票投资明细
	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名债券投资明细
	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名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名贵金属投资明细
	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名权证投资明细
	5.9 报告期末本基金投资的国债期货交易情况说明
	5.10 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
	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 报告期末发起式基金发起资金持有份额情况
	§9 影响投资者决策的其他重要信息
	9.1 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
	9.2 影响投资者决策的其他重要信息

	§10 备查文件目录
	10.1 备查文件目录
	10.2 存放地点
	10.3 查阅方式


