TR B B AT SR AL &
2017 4E55 4 FEWE

2017 4£ 12 A 31 H

EEBHEAN: TRWEEETEGRAF
HETXEN: PERIVRITBAGHRAF
wREXHEY: —O—/)\E—H=+H



DAL 5y BT IS BOIE S 5 Bt B & 2017 457 4 F/EARh

§1 EERR

Fe PN S S R R S TR R AMEAE R B 8 1R SR IA s R,
TP H N A E S HERA M AN SE B AR AN ] JOE T AT

FEAE AP ERMRIT IR A IR A AIRIEA S RME, T 201841 H 18 HEM T A
A PRI SRR ER IR R HEIMEFNE, REERNEAFERECE. R FIER
B BRI .

BB TR U DLCSEAE H SR 5 00 SR 00 BN IE F R B, (HANVBRIE R — B f A

BRI BUF AR ARRRI . B MK, 58 AR 3505 R SRR BAT 40 e 1 A

2 EEE SR TR

EN S R e S S 2t

AAREWIE 2017 4210 A 1 Hilg® 12 A 31 Hk.

§ 2 EE&= MBI

Fe 4 TR TAHRIRIELLF] BTF
Iy TR AR
2 oy AR 159905
&iafET 5 B
A FARH 2010 £ 11 H 5 H
i IR & B A0 531, 943, 951. 00 £
W H A SO EREEAR AR, 18 SRR R 25 R A BR R 22 I B
) th, J14r SEILS AR R BER B — SUG KA R A .
RFE G KB GE AT I, PRERPR TR BRI, R4
3 B FRBR (108 H500 5 A B 555 19 440 s B A B g 4 i O
) WHRAE, FERAEPR IR RO I 52 S B 1A 3 ik
AT %
NIAT R e RUELL R A& R4
AEGETREMNES, SSRGS TRA RS, it
FREGHE MRS ARG NEEHES, TEXRA
PABS YL 5 4R AE SEAE WA, FREbRIITR BT R, R A e
Aib T AR AR 7K ST IR R 4
AL N T RS S 5 & A PR A
HEEEEN RO ARAT I A IR A F

M
N
p=il
H
&
=



DAL 5y BT IS BOIE S 5 Bt B & 2017 457 4 F/EARh

§ 3 EEMSEIPNESFERI

3.1 XEM &R
B NRMc
FEI 5 Febn WER (2017105 1H — 20174 12 H31 H )
1. A C S B S 42,561, 543. 86
2. R HAFE 55, 616, 399. 89
3. MR- $5) 3 4 4 BAS HH i) 0.1677
4. AR I & T2 1l 924, 022, 283. 12
5. AR BFE 1. 7371
1. ERRES SRR AR NANEEAL 53 &St L i\ 2 S SeBRU st KT 5
KT AT

2+ AW OS2 FR AR S AR SN . BBl AR ORE 2 seirE2eshiia) fkr
FASR B F G BOARA, AR g A 3] © Sealiie o n_E A 4 e (B A sl it -
3. Py B s Bk WIRE —H, B H RS NITH 8 5 AL 5 H .

3.2 &R ERIN
3.2.1 ARG HES 0 BIAENE KR K H 5 F NS L Bl s R A L
B | R | g | L
e - SE TR TEONE | ss ks | -0 | @-@
© %@ | MlEEE® | T o
HFE=4H 12. 98% 1.31% 12. 98% 1. 32% 0. 00% -0.01%

#
w
=
H
&
=



DAL 5y BT IS BOIE S 5 Bt B & 2017 457 4 F/EARh

3.2.2 BES S FAEBURES RIHHER KRR LR H SRS LR EER R R

AN LA
B - ) B 5 TP R SR S R 45 bl AR R M 2 3R 1 B S E S LR

P Ta (=L [ [cic 1 | H S S I S
e n R T e S A S
2017-12-12

felu s [= 0 1 1= R SR S

AR T T yaeic | U S S
2011-11-30 f- b
FOAZ-04DE | fmemeeioe
2012-08-16 | |-
2012-12-24 f-- o TR

2013-08-10 %
20140118}

DOE02 A A b

2010-11-05

o
]
=]
2
i
W
o
&
2

..“.

Rl G WU T ROR e — ke bE S REE S T i
e 1. ARSI EEFT 2010 4 11 5 HAEK.

HEEeaRME, AESECHNI M. BEAMEYIR, AESGHREFEESS
[F) 5% T 5% B Vi 1B A AR DR BRI ORI E AR AR B8 T Hm B 18 B pi A I 5 2 4% 32 B JS S ) B A AN
TG T HFERT 90%.

3.3 HAhEz
o

§ 4 HH AWML

4.1 B&Z2E (RESLBDH) Fn

EAIE S (3 S 2T | % Molb 4
ERAY | BEay IR

w4 A% B

% 4 U0 JE13 7T



DAL 5y BT IS BOIE S 5 Bt B & 2017 457 4 F/EARh

2008 F NN LA H(5 , AT
JA TS A B S 4 i T AR A A
Jifi, BRAFFE AL T bR
ERELE N, 2011 4E 10 A 18
H %A HAF TH EE %4
ETF J 454248, 2012 4F
10 H 9 HES L TR

it H 5 o UEZL ) BTF 343k 42074,
oo $ 2012 £ 10 H 9 H&EA4E/T
B #oOEl & 2012 4 10| 0 TARAEZLA ETF 25 4
W, A | HIH REL, 20154F 7 H9
IR H %2 A AE TR S ik
2y IR 2L 48 B o 2k 4 B

S, 20158 7TH9IHE
A FHAE T AR i 5 Uk BT RE
N TR A S e e e b
2017412 A 25 HEA4HF
TGS G iR 52 & B T
TR BOUE F5 #5242
&4,

4.2 BE ARG WA ZESB/EA 5 H 03
AN, AREEHNRAL GERFRRE ) S RIERERAREERH. 15
&

i UG 3R b, RIS AR A N R E K F 58, T ERE S DIRA AR EZAT N,
4.3 AR G ETLH

4.3.1 AR 5 BRI HATIH D

NTATIFFERBTEN, RIERBTEAM L, @ ISR S Aot ik s
FIERUT N, AFIRYE GIEFRIBTE EE) . (S BA R E 2 7 5078 BL 55 W s INED s CGIE
FHRRFSEHAF AP ERFEN) FREEMM AT AT, E T (A FZHE
BIMED (A HEBINED, WA TG BRSBTS R T I BARRE , JRRLE
XSS BFIHE I M AT I A Z2 B, T REAFAE SR < A 2l ik i VR I U1
OUHEAT WA o AR IY], AR RIS A As U A BRI, AR 28 ] Xk 2 R A 2 A HLX TRl — 27
AMFAE S FREIEGERTAE, KR T RGP AT BIAT R, LT 2T 5

RHIEEATIN TSN, BRI S MAF G 5ARFESE I NFH AR A G 2 MR KA
%5 0 13 W



DAL 5y BT IS BOIE S 5 Bt B & 2017 457 4 F/EARh

FHEMEEIE M B 32 5 e A XA oy o

4.3.2 AHEZHIT AR T
A EAIRE N RIS HE AL H R RGN, AARPAREAES 5050
NIFSENT R B 5E 5 WA B0 (K B0 5 by B A I i1 24 H A & 5%

4.4 5 AR ST R RSB IEL T

AR, ARG IREAR AN EEORIEE: 1D HIEBR R, 2) AR R A R
&

AFEGIRHON RS, ERSEHNHASHZ RS A RMER, WRHEHLBR R, Eid
BB NTERR, IR S BRE G IR ERIR R R R, KR53 0 S R B R 2 P 1
BURIKF .

4.5 REFINEEH) SR
WG HAP, ARG EIK RN 12, 98%, MGt E SRR RN 12. 98%,

4.6 REHARERF A ANBERE ST HETE A
ARFEGAER A WIN B i & 2014 4 8 H 8 HAERK) (ATFEARIEIF IR B R S8 1EE B M%)
I+ — SR HUE A

§ 5 KBAGWRE

5.1 MEWPREERZHEHMN
Fe TiH S8 () h & BB AR (%)
1 R 915, 030, 905. 72 98. 94
Hodr, = 915, 030, 905. 72 98. 94
R - -

3|k - -
Rl - -
Vi XIS - -
R - -
ST B - -
PN i - -




VRELL R R 5 BRI B 3 % R 56 4 2017 4R 28 4 iy

Horpe S Bl ) SN IR - B
/\ﬁﬂrﬁtf‘z
AT ARG H &M &A1 8, 558, 466. 84 0.93
HoAh 7% = 1, 235,997. 17 0.13
9 | &it 924, 825, 369. 73 100. 00
1. PR IE AR B AR A

2+ T HE IR R e

PO T2 A S ST REH R 2.

5.2 EHRBATW R BERRAS

5.2.1 R EWIRBEEFZAT LR BT A S

G ATk ARME o i B 4 R P R L] (%)
A | AR AR B D - -
B | Kbk 3, 635, 340. 78 0. 39
C | &k 619, 283, 877. 94 67. 02

WR= =

D Egﬁﬂﬁ‘%mﬁmiﬁﬁ 6, 331, 817. 60 0. 69
E | &%k - -
Foo| it mEE - -
G | sk, SiEFiEEk - -
H | AEmE gDl - -
: G BAEAE BRI 14, 184, 569, 00 L5

el
J | ERl 137, 503, 804. 11 14. 88
K | 5=k 118, 189, 031. 29 12. 79
L | MGEFIRS 55 R 55 - -
M| BFEEEF AR AR S - -
N[ KR FREERTA Lt B 15, 218, 325. 00 1.65
0 | BRMWS. BRI - -
P | #E - —
Q | DAEMMSTAE - -
R | Xt BRI R - -
S | e - -
it 914, 346, 765. 72 98. 95

R I < 7 B NI B ES =X AW G R =R (P

2. HTWUERNMPER A SROME B ST i E R e B S &g A R 2.

5.2.2 |EBRBPRBE HIET S RBEHNBRERTAE
A5 1725 ARME o) o 4 B i AE LA (%)
A VISR N Q- N[ - -

#

=
Pz

=




VRELL R R 5 BRI B 3 % R 56 4 2017 4R 28 4 iy

KA

il & b

617,704. 25

0.07

B #1. R BoKAE
PR R,

I

R MEE

%

B AT EN

A IE Hi

[==3 NepN Beol Nes)

EXERIE3Y 4

G RARR . BAEAE RE
ARk 553k

34,112. 55

S|4

Iz Y|4

AT AR 55 Wi 55l

BEABE TEAMBAN 551

Zl=lco| =<

IKAN S FRBERI A LR
Ol

32, 323. 20

(e

JE RIS BRI Al R
5l

HE

PAMA 2 TAE

D AN R 4

n|=|lo | o

bty

2=

aif

684, 140. 00

PECENN: < I I AN D) S A Y (RS

B EHE R LB D B A A

5.2.3 MEWIRIBATIL > REERBER R B ERRAE

p/

TR Rz

5.3 MEFIRIE A SOME G2 ST HE IR/ PRI T2 R RS 4

5.3.1 REFIRBHE FZ A RMME G TS 758 H IR/ EE P BV RT 48 BRI R

e
FE | R WELH | HE B | A Go | Doeo P
Eetl (%)

1 000333 FE A A 2,429, 827 | 134, 685, 310. 61 14. 58
2 000651 ¥y g 2,639,523 | 115, 347, 155. 10 12. 48
3 000858 i AR W 1,043,031 | 83,317,316.28 9.02
4 000002 PARE S VN 2,230,385 | 69,275, 758. 10 7.50
5 000001 P ARAT 4,662,105 | 62,005, 996. 50 6.71
6 000063 oh 43 T 1,292,381 | 46,990, 973. 16 5. 09

W13 W




DAL 5y BT IS BOIE S 5 Bt B & 2017 457 4 F/EARh

002304 VR I A 314,053 | 36,116, 095. 00 3.91
000776 I RAES 1,686,035 | 28,123, 063. 80 3. 04
000568 VM A 410,529 | 27,094, 914. 00 2.93
10 002142 TURAT 1,271,291 | 22,641,692.71 2. 45

5.3.2 R E IR FHE A SOME o B B 7= 35 H Bl R/ R P B BT R4 BRI

e
8 B 2 WELH | R B | ARbE Go | T P
Eefs (%)

1 002916 TR T HLEK 3, 068 267, 621. 64 0.03
2 002920 1 38 78 4, 569 178, 784. 97 0. 02
3 300735 Jeal R 3, 764 54, 163. 96 0.01
4 002915 TSR 1,085 38, 181. 15 0. 00
5 300730 BHEME B 821 34, 112. 55 0. 00

5.4 |REHRIEAS B RNMFRRAS
AT EAMR A RFA 67

5.5 MEHIRIE A O ME G2 S F = #E L AR/ HEF RO IT LA R 4
I ARG AR ARG 67

5.6 IR A SOME GBS T FE E B K/NHE P R BT 142 B SORAE S 3 3

41

AT AR T IR AR I B 3L SR

5.7 M EHIRIEA RME SESH T HE B M HEFFRIET R4 R BRI 4

AEEGAMEIRRFFA IR

5.8 R HIARIE A SOME G ZE B HE LB K/ HR P T A2 BUIE R R I 40
AT AR IR ARG BUE.

5.9 W E RS E G BB MR 3L BB AL A

Pz




DAL 5y BT IS BOIE S 5 Bt B & 2017 457 4 F/EARh

5.9.1 R EIRAE: S BH KB ST S Mt B4
ASEG ARG WIRAR I AR O, e B ot -

5.9.2 AEESH B BT KRB
AN, A I GRS P IRAR S S AT 2

5.10 WG RIRAZ & BB B E R 53 5B IL v A

5.10.1 AHIE FUH R B
AN, AT RIS E U ST IR

5.10.2 1REHIRAE ST K E FU0A LR M5 o 48
ARH AR AR RS A B GO e 505, th eI fia .

5.10.3 A E AR BP0
KGRI, K4 KIS E G S AT HA

5.11 BFRAEWMERE

5111 AESEREIEIHHBIEFRRAT ERAR H AR EMIILRFE, R
RG] H AT —ENRBIATFER. LTREE.

5.11.2 AREESE BT T RREREHES S FHE R L EBREE,
5.11.3 HAMBE =M B

s R EH O

FHRES 6, 196. 49

ISR 775 S 2K 1,227, 896. 33

IOz YT BEA -

NS 1,904. 35

JSZAT FH K -

FoAth B YCER -

DR -

HoAt -

Oo|lo|~w|lo|lo|la|w|o]| —

faann 1,235,997. 17

210 7 #E13

=



DAL 5y BT IS BOIE S 5 Bt B & 2017 457 4 F/EARh

5.11.4 REWIRIFA B AL TR B T fir A

AFE G AR IR AR RFAT Wb+ 5 B 0 T e e 7

5.11.5 #REHARET 4 MR AR RE Z IR 1B LT3

5.11.5.1 1R & HIARIE LB B oI +42 BER P AR U R FRAT DU i B
o

5.11.5.2 R EIARAR AL B B 144 B P A e I8 52 FR 1% B0 it B

o 1 5 7 TEZ R | HEEE | 2 g
F5 % ELAR A L EE A2 FR A GE) Vo L (%) VAL 3B 7 PR 15 1 B
1 300730 BHIE R 34, 112. 55 0. 00 ORI

5.11.6 HFEAGHEMHER MM TRIBRE 5

360
§ 6 FBRESHHZES)
BT

5 BA AT 4 40 B A 245, 443, 951. 00
ot T HA ) 2 4 0 FR 47 0 565, 500, 000. 00
ol - 45 7 3 40 ) e 4 e R [ 473 0 279, 000, 000. 00
et WA ) S S 3R 0 AR B A (3 B/ BL7 -7 B
HY))
5 HAHA R I 4 1) AR AT 531, 943, 951. 00

Vi 1y R S R B I S LA R B A

2 AR U300 ) 56 < B R A A 4 L

§ 7 E&EFENCHBEFREREALREEFR

71 & EEAH FESHFRIFMR

Teo

7.2 RETHENGH EARERRAE ST Z A
AF AR T W BB B R A 8 A B e AR A T L

11 7 4k 13

=




DAL 5y BT IS BOIE S 5 Bt B & 2017 457 4 F/EARh

§ 8 IHBHFERRIUNEERFR

8.1 REHNE B HEREZSHPLHIEDEET 20%HF 5%

‘ W N e BTSSR e ARFEFEREEEN
" o RN AT
By | BHREHHLG) i) R | | G
| L | RRNEGEERE L 20% H, N N ESRER R
ol ® i ] X g g i =4
:2 11 20171001-20171231| 173, 809, 692. 00| 269, 178, 300.00 | 0.00 | 442, 987, 992. 00| 83. 28%
/I\ _ _ _ _ _ _ _
A
7= iR RS

ARIEG A EFREA NBONER, (ARSI RS, DA it 5 E0E S U s BRI BT A
K o

8.2 M T H ik AL EEE B

e
§ 9 BREHEF
9.1 £#EXHHEZ

12 7 413

=

v R EAIE B S HE R UE 20 A A2 5 BT TR F R G T3 35 B ik 4 WL ) ST AF
v ATIEZL A AZ 5 BT G TREOIE IR B R e R e B )
v CBIEZLAAZ 5 BT IR B0 IR B S 0 10
v BRSNS B AR ATE A
v RGNS B HLIE AN E LU

T I 2 e BN AR S S 1R B3R I A 1




DAL 5y BT IS BOIE S 5 Bt B & 2017 457 4 F/EARh

9.2 TR
G N BIE S E NFIMERT.

9.3 B TR
R E A e BN A 2 B 4 . Rl 7E AT AR 5, mI(E S B a) N EUAS Bk S S BN
4.,

13 7 #E13

=



	§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
	3.3 其他指标

	§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
	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




