HERGUY RS RIS R RS
(LOF) 2017 ££-38 4 =EME

2017 4£ 12 A 31 H

HEBEN: HRHESEEERAT
HETLEN: PERIVBITROERAH
WEXEHHR: 201841 H 19 H



TH R U 5 17 RIE SR B BT 8 (LOF)2017 455 4 F AR

§ 1 HEERR

R E NN EF 2 N FRIEA RGPS B B RIC . R PR E K
B, PRI AR RS R AN S B AR AN BOE R DT

B EFE N EAOVARTT Bt A IR A FRIE A e A FME, T20184E1 H 18 HEK
TAMRE B SRR I ERIAR A GG FEA R, RIEE A B AR G

B R TPIERRA B OB -

S ENGR U LSS S SRR ST B U BN 2R B0, (B PRAE R

SE B o

S K SOF AR AR KRR DL BEBHT L, 5 BTH AR 0B R A B4

[ A B < 4 S U A
A A 55 SRR T

AREIE 2017 4 10 A 1 Hil2E 12 A 31 Hik,

§ 2 &= RN

Ak AR 58 (LOF)
Yy N TR FH AL f5t

& FRIG 161716

o A 161716

e (i L RFF R
HEEEREAMH 20134E 3 H 1 H

T 7 A, < 0 A0S A

94, 753, 949. 80 {7

B H AR

NI AR 1B SR AL 8 B Re 8 I IV AR A L, JoRIAT
Tk G LB HE R B U

B g ARH W 2R B (B Al 36650 BB BB AMIRT
LT 80%, Ho i AR G 6f AT 57 K A5 A5 A 15 5E
FCBIAMIS T HE G 557 (1) 70%, B OR B AMIC T 24 5
{AH 5% B B B3] H 72— £ LU RBURF 157

b £ b A 60% X T 25 A TR B 25 Z8+40% X KA AT BE R B0l 28
&S

RS AL 2 R AR G T AR RS it ol I e A XU v T B T Tl
W, RTRGHEEGHRENIES.

L AE-UN FH 7 PEAT PR 4 7]

HEHEA AR ARAT e A R 2 ]




TH R U 5 17 RIE SR B BT 8 (LOF)2017 455 4 F AR

§ 3 EEWM ST ANESIFERI

3.1 EEM &¥Etr

Bfr: AR

FEM 5 br A # (2017 /£ 10 A 1 H—2017 4 12 A 31 HD
L AW 2 S s 1, 141, 491. 49
2. AR -217,977. 31
3. BT 355 4 A A A B ] -0. 0023
4 AR I B 1A 104, 865, 810. 41
5. JAR F A1 8 1.107

e 1. EREEWSHRE A SRR A 53R AT, T AR Sehriiat
P EAR T Fr T

2. AWlCEPU s fa R SAWAE WO Fevileat, HABKN O &2 ot (22 sh i
) FUBRAH R SR AL OARAT, AR DAY Cse B i i _E A28 fed (e A2 2h Wi

3.2 BEFRMERI
3.2. 1 AMEHESHBIFEM KR KIS FIRALST LB I 2R ) L

Ml 45 bl 5 3
) Bl | el | dapas | OUECE ) _
e ® W20 |tk | TR | 00 | @0
2@
TE=AH -0. 18% 0. 06% -2.15% 0.18% 1.97% | —0.12%

3.2.2 BHEEEREBURES R IHFERKERRZ) KI5 R LS B
e 2 AR B ) L AR

#
[\

=

H
—
=
p=i




TH R U 5 17 RIE SR B BT 8 (LOF)2017 455 4 F AR

T W AT h 5

4113%

30.85%

20.56%

10.28%

0.00%

-10.28%

(LOF) B0y 8 2 vh i 22 5 [E] 300 291 bb e R i 2 22 A 1 52

ST EE 1

2013-03-01

013-08-2 ] oot

2

0141707 | ---bommmmmm e s

2
2
2

2

01G-01-29 oo

2
2
2
2
2

— | AR (LOF) RESG GRS P AT — [ iR (LOF 3 ok S LR R B b i i

§4 BHAMRE

4.1 ZE&ZLH (RESZLHE/NA) i

w4

A%

EARE GRS
HIRR

ERH] | B H

e
Motk
IR

B

XT3

AHe
Rz
i

2015 4£ 6
H9H

B, gt 2005 4 7 A MAALE
FHHEEREARATMEN S5, NHEMS
EELTAE, 2009 £ 7 AIMANEZR I RER
TR ERAR &R, 55, M
HRSFH ., WMo A5 EHTE, 2014
6 HIMAHHRESEHERAR, 9
{EEhE RS2, NFHRZRTIHIA,
IUAT 75 A 4 1 B e 2 45 0
& FH R UGG SR 57 77 AR SR AR B R
(LOF)  FH 7 A 2 —4F & BAFF 785t 57 BLIE
IR R AL R AR R
NIEH R REE LS.




TH R U 5 17 RIE SR B BT 8 (LOF)2017 455 4 F AR

e 1 ARSEERELEIERHPAAR S FRAENH, REEE2 MR H L,
Lt o B SR H O A RS BRI e A S (B B

2+ UEFF ML AERRTHSRAR AT AL 2 GIEZR MO N R BERE A B M) oG THIES:
| NARRE S PSS

4.2 EHEANR G A A 2B/ TE F AU

REEHNFEY: ARG HIN, ARSI (h A N RS ERIE SR 5 5 2
SE) « (ATFEFRIUEF R R R GBF B PLINE) S50 SRR S FL A TSI it 4 U 4 R
DA AR G ) 6 [R5 B G ESC M A8, A RSEAE . B R ot S 0 A8 BRI
P2 50, (2 P KSR RTIR &, e A AR BRI . Ay, e
BERAREEE M, TR ERSRA AFZIAT . SR RO USSR Rs T af
RAEFEI LI & 5 R E -

4.3 NP 5L H
4.3.1 AP G H ERRITER

N OIS MR A BB SRR, MRS B R AL A AT
Wk FN o HEHNEN 7T AHEE RTINS R %, € W0 21k 5
S YEPRER . SRS B NIIA A I BHIRBURIEE, MR IR R R A s BRI
Bt A 22 PHAE B BB O SR BRI STABUIR R 73, $EB A A 2 BRAE SBE I A T DL E £
RAS, I B AR AHRAE T BRI R I B AR o BE B BN A AR ST T8 R 17 P9 7
P BB A S TR, BB TR AR S A AL A R 21 1 i 7L

4.3.2 RERX T ANEHUH

HEE BN MR R R A S W EFE B REL S, AR R R EA LT
Zy AR 2SI 1) (R H e 170 58 5 o A AL 5 8 4L 5 (10 43 B8 SROMGS s s 1 &8 7 1 A I 1R] H
[5Gy, Mg NSRRI A 2 IR AR, PR AL R E, Sakiag
RARE IR B LE B REAT 15 58 AL & 5 BR A1

AR A, AT G A 5 B RAZ IR S IR . B TF) B SR ER AT
AIEGEEN AR EGSE L 5P ATT a0 R B A8 5 AME AR B 1 #IA 58
Dy BRI %ISR 2 H RSB SR . I A AR R B 7T RE 3 BUA 2158 ) AR 2
ERERRFHLZDIT N

4. 4 WEH AR ST RSB E

84 0031 T



TH R U 5 17 RIE SR B BT 8 (LOF)2017 455 4 F AR

TS BRI

2017 4% 4 FJE, QUK EFER AR, BB WA Tk A R H A B4R
ARG, 4 ZFRE b= R 4k 2L v, JFr )T TiAR bz T, (E g o 5 R ]
BN, R W B A T 2, A R AR R R, SRR BT I DTk
AR R AT, 4 FEEAT RS, PR R D P R UAT ML R 55
fe EE R ATy T, SR RIS AVARMIRZN, 4 Z 8 b e 1 35 2% .
MAT SR B, RO 38 B 4 AN 23 P 3 5 W 2 (el 2 A P TR i)
HR A

FELGHGERIVERTEIL T, 4 TSRS R AL U, (H RN ALl S V2 1
MRS AT B . TR AT R A5 YA A i 8 R RAIE SRR BT 78 L AR G4
¥, FFARGHRE L. FE0RESER Sonsh e HABR 2 BR . 45 0THR%, i A fl i
FEbr DR EEGIHEIEIE AR BT AR L ME IR, KRB IRRRIC, B B
Mo MW DRI SRl B AR, M O 2 2016 4F 3 FFfEwm mi W& T AT, AT
B LA BB A2 S BEORRIE . Rl B SRIE ) 32 PR X SEARZR B RSN BT I R 78 7
W, AEORSKEEE Rl BT A R T AN A < RV AE, X SR L2 5% RS2 MR 2 20 A I H
Ko

2017 4F 4 ZFERLEAKR S ARIHA K. EAR 12 7 BUERBRSAN M AU A 0 4 A A V2 1Bk
I AT, (HARBE TR, A5 E DL B A% 522 T BREAS SCRF CPT KR 3

foi2 T 3y [a] it -

2017 4 4 FPE, APFRINNEERIPINE, FIN SMEEE— D™, PR T
TR T B, Kum e AL HORIE_EATIES . 9 H 30 H AT A A E [ I AR IMK
WIpELENGE, BN 10 AJG, JANIAT I UFE ARG SR A A7 i) 5 B o s 10, BT 00
TR G R B KU (2 ™ RS 4R NE, T B AR I as RS BT, 11 A RATII 3
BB ALK & AR SEINE T iR 2154, il R SR T, KiE EAT A 6k
L RAE 12 AEARAT GREEE,  E T B A GO S NS5 RAT RAEVE (¥ _E 1 OMO J
MLE Fll# 5bps BRI Mgtk 441 — e e fF -

B AR (B Bt

[ 2017 4F 4 ZFRE R EIRAIE, BAVHEREE SRR E, %IRTERHH
FAEHHAT 7 MVEIB . ERTFIRE L, R TIA AT T2 A R 24T T S B IS
.

4.5 AW NESHN SR

WA AN, RIS HPUFEIEK A0, 18%, R SEEAERS K -2, 15%.



TH R U 5 17 RIE SR B BT 8 (LOF)2017 455 4 F AR

4.6 MEHARESTFE ANBEES T E B IS
RGN, ARG ARR A L AT B e DA AR AR 3 A EE

BT AR T LTI TS

§56 WEAEGHSE

5.1 MEMREEFH“HEHFIL

7 H

£ o)

AR I (%)

1| BaE#®

Forpr: R

2 | REHEK

3 | Bl

132, 700, 559. 00

Hr: figz

132, 700, 559. 00

B SCRRIESE

4| SRR

ERATA AR BE

6 | KNI BT

Forpre W (4 SR NGB B <l 51

| AT RS N e ari

7,210, 847. 04

S

3,899, 937. 34

&t

143, 811, 343. 38

5.2 MEMIRET WA RKBERTAS
5.2. 1 MERIRIEATIL 2 REIRABRE R R A&

AT AR AR ARG PR

5.2.2 MEBIREBATIL P R BR R R R R A S

AT AR AR S5 M O BB B

5.3 MEHRE A RME SESHFFE IR/ DHFRET TR REREAA

AFe G AR AR ARG R

5. 4 MEWIREMBIF MM IREMFRRA S

Frs 77 i A

/Z_\\

SeHrE o)

i B B B L) (96D

1 | Exfd

9, 485, 000. 00

9.04

#

b=l
H

=




TH R U 5 17 RIE SR B BT 8 (LOF)2017 455 4 F AR

RATERE

w

i

Ho: BURMEERR

b i

43, 594, 559. 00

41. 57

Al ke R Bt 5

30, 249, 000. 00

28.85

Hh ) S Al

49, 372, 000. 00

47.08

AT (ATAZHAD)

[FILA7

OO0 N |01 | >

FoAt

aif

132, 700, 559. 00

126. 54

5.5 EHIRIELA RAME LSBT 1#E L AR/ HER I BT A2 e B A

e . e _ o ot RatE I
T | gy g7 2 = (k) | AniiE o) - *0
Eefil (%)
1 | 041768001 | 17 #H{¥ = CPOO1L 100, 000 10, 102, 000. 00 9.63
17 #

2 1011761024 IR 100, 000 10, 081, 000. 00 9.61
SCP001

041761005 | 17 JaTAEIE CPOO1 100, 000 10, 066, 000. 00 9. 60

4 | 101752007 | 17 ZH" MTNOO2 100, 000 9, 997, 000. 00 9.53

5 | 101552022 | 15 A4 MTNOO3 100, 000 9, 959, 000. 00 9. 50

5.6 MEHARILA RUME HZEE T = 1#E B /DEER T4 W= RRES
BB 4

AHE AR IR AR RFAT B SCFFIE SR

5.7 MEBIRIEA RIME HESH ™ #E WBIR NP AT I St SR S H

4

AEEARREMRARFAREIR.

5.8 MEHARIZA RME GRS T HE IR/ EEE T LA BGER 5 A A
AT G A AR R FFAT B

5.9 MEMIRAEESHFEHBIBP R ZE LU
5.9. 1 M EBIRAIE GBI BB #5740

5.9.2 AEESHRHBIAR I HEBUIK

BTN

RAEATE G EFME, AEEASERIEZS .




TH R U 5 17 RIE SR B BT 8 (LOF)2017 455 4 F AR

WRIEAIE S EFRE, AEEASEBRIEI S,

5.10 ML WIRAZESHTE I ERIHR 5 E LA
5.10. 1 AHIEMGIHKRBEBUR

WRIEAREEEFE, AEEASHEGIHI S,

5.10. 2 MEWIRAZE SR K E BN BT HF 2450 25 B 48

WRIEA IS G FRE, FEEASHEGIS .

5.10. 3 AHIEFUAKBE M

WRIEA S G FRE, FEEAS RIS,

5. 11 BHEHEMREME
5.11. 1

A BN I AR AT+ RS R 17 HESE CP001 GIEF#ARAD 041768001) #hFAthiE
HIRAT ERARA BB ISR, AAER S H a0 —E N2 B ATTFETT . AT
5%

R4E 2017 42 9 A 6 HRAIMIKAT, ZIEHRRAT NS MEE PR R 574
1E.

TRHE 2017 45 3 H 27 HRAGIIAHKR A, ZIESR RAT N RIRETIS Y bl R EEIR AR R 4k LA
W, T IE.

Xf FIRUESR I B BT LRSS 7 (U B« A BE G4 BE IR IR TR (5 55 o SRR 7 145 A A DG
AN 2 =] i) BE PR K

5.11.2

MRAE I &S FRIE, AHEERRETE AR

5.11.3 HAWEF=HI AR

Frs B & )

1| A RIES -
2 | BISCIESRTE H K -
3| BORF -
4| RS 3, 398, 475. 71




TH R U 5 17 RIE SR B BT 8 (LOF)2017 455 4 F AR

5 | BUSCHIIAER 501, 461. 63
6 | HAthSR —
T | FRPETEH _
8 HoAth -
9 =ann 3,899, 937. 34
5.11. 4 & BARFEA BIAE T 5% B B B AT % e fi 25 BH 40
AL G AR AR R FFA LT 5 B T 4 #5755
5.11.5 REBARET1 4 B B AP HRE 52 PR 1% 40 I v B
ARES ARG AR KA RS
§ 6 FFRREES D)
BAL: Ay
et AR L & 00 B B 94, 727, 407. 51
5 I 1A] I 4 2 FR I 47 5 4,348, 098. 39
Jol: i R U A R 3 4 S B2 [R] 3 0 4,321, 556. 10

7 U TR 5 e Hr 0 AR S B (4 B/ B - 38051

T IR S 0 B

94, 753, 949. 80

§7 ZEEEANCHERRERELE SRR

7.1 ZEEBEANFAARESHFRFFR

At 0 A B < BN T s T [ A 5 e A AN I e 1 DL

7.2 ZEEHEANGHEARERRAE S 5 Y4

b
©
=il
H
=il




TH R U 5 17 RIE SR B BT 8 (LOF)2017 455 4 F AR

§ 8 RMBEE SR ERF R

8.1 WEHI N R —RHHERFEESHHLH LB ST 20%H1F 5

BB | RSN A S 0 HERL b WA A A RS0
HE | F | FEESOBILLGEE | BP0 M| R | A gt
i 5| BEE R 20% i A | A 4

7] [X [
Bk 1|20171001-20171231 | 70,492, 447. 13 - | 70,492,447.13 | 74.40%

77 R AR

AT AL B — BB R S A LK B B 200015 0, T RE 2 Y BILAR Bk (] L 25 B
(8] MTH 51 e 22 g R IR 25l L SR B S al P ARE, 3k 4 BN TT REJoi2: S I AR L 4 ¢
77 DARLRT 3 A IR AT N OB [ F RS, e e (i BERFAT N AT BB JE 0 B I I [ R AT 11 4 A e 00 01

9.1 FENHHEZR

§9 HEXMHEZ

Ly A IR 7 B A B 2 B > U ME SR S A i B < B A B ) PR ST A5
2 R B 7 M R R oy RS T UGBTI 5 5 55 BUE SR 5 B k4 (LOF) BE7 [ 3L

SRS R AE S R A B PR W LRl BT, m R A b I A B A R

s
3. (HITE UG SRR S BOE 53 % 5 4 (LOP) &A1)
A, (HETE UGB (R 2 BE 254 % 4 (LOP) B ML)
5. (T XUF I B A 5 B E 25 40 W 5 4 (LOP) BB 1)
6. FEAE TN E HREHUE. B,

9.2 L K
T 3 4 AT PR A 7]
Hohik: IR G OE 7088 SRR AT K E

9.3 &R

IR RN T AT

BREN ARG BUE LN, TEAARSEHEAFEERESETHAGRAA.
RS O 400-887-9555

M3k: http://www. ecmfchina. com

%10 7 11 ;W




T SO 1 5 s S TR e g
(T A 5 /5 UIE 2 43 B B 62 (LOF)2017 4F 5 4 ZR T4l
X IR =

R AR A
201841 H 19 H

511 T JE11



	§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名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名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名的前五名权证投资明细
	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
	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

	§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




