%%Fjﬁéﬁﬁ?ﬁ%ﬁﬁé&ﬁ%&ﬁﬁgﬁ 2017
SRR G R

2017 £ 12 A 31 H

EEEHAN: WEESEHEARAF
EEREN: PERRBITROERAH
EHHBE: 2018403 H 29 H



WEHEARAT 43 G 2017 FEAR RS i 22

§ 1 EERR

REEHMANEF S, HEFRRIEARRE GO EBIC . RSP IERR B E 8N,
FERSH N B H S, MR AN SE B AR ) Sy AR ST RIS B = 0
EMSTERERBR AR, HFHFEFREK,

FEIE N EEBRIT RO A RAFREARESFME T 2018 48 3 [ 26 HEM 7AW
BRI SRR BRI, ANESECIESL. WS itk . RIRAGIRE NS, REEEA
BAFERBACE . SRR B B RN .

B H KU LSS L B ST SR N BRI FH 2R 5, (HAVCRIERE & —E & .

F AN BUFARHAK LI BB XKL, $ 5 AEAE H 4505 o SRR AT 40 e 5 A
B IARSE U A S LR

AR AR A A R AR RS, B E R T VR A, N AR AR IR

e A KT R 2 TH T 55 P CREpR @ SO M rHmx AR & R T “brut LR = L7
BB AR A

AREWIE 2017 4 1 A 1 HigE 12 A 31 Hik.

#®
[\]
b=
b
3
b=



RS HEARAT 43 2% 2017 AEAEFEHR S 4

§ 2 HE&MmN
2.1 HEREARIFH
i 4 TR WS HEARAT o3 21
7 A fT AR AT TR 5%
ke AR 160631
g fE =X L2 RIS
A A AR H 2015 4E 4 H 17 H
LSTLEUN e 5 8 FERAT R A )
SEEFEE A Hh [ BEHRAT I A PR A 7
IR R 4 AL A 5, 313, 590, 878. 86 17
4 A A AP SR N E

L e A0 B T AIETRAE 5 P

RYINESRAZ 5 Bt

2015 4F 04 H 28 H

)B4y e FE A 3L S TR AT R HE RAT A AT B
& I A 137 N TR RR AT R HE RAT A AT B
T @y I A 1AL A 160631 150227 150228

T T IR N IR 20 AR 4 A

IS¥

1, 787, 543, 418. 86 i3 | 1, 763, 023, 730. 00 {7

2.2 B i H

BBt H AR R IREIOAR L B REREA W B PR ERR Z /M, J19 45 B
)RR B A M AE 0. 35% LA, AFERERIRZIEHITE 4% AN .
BB RS ATk G R s AU BTk, F2 Mt IAERR i PR b Sk

HERCE A IR R R R AL, IFARIE AR5 B0 IR S H A 142
WREATHIN R EE . T R A 2 R Rty ek AR e 1
Kon IYELEEAT AT, BER e e ) RV IR ] 55 ot A J < BR A V4R
B RCR AT RETT ORI, SRR O 3 SR TEAS 2 1
B A R 2 BOTC A RO IR AR TR BN, R P AT BL
XA B TS AR AR, S ORPERIR R R . Ak
T14 WS EARAT O3 ARG R R L G b e R 2 T £ 2 BRI
B FEANEETE 0. 35%, SEERERIRZ AT 4% o Un K550 i AL
R R A PR 3R O B e 5 BRI ER R 22 i BORYE T, FE
BN RCR U B ftE SRR B . BRI IR 223 — DY K.

O3 4k 391

1, 763, 023, 730. 00 1




RS HEARAT 43 2% 2017 AEAEFEHR S 4

A& b e R v FIESRAT R 2 3 X 95 % + RDIARAT IR IF MR (BUE) X5
%
DRSS 2 4 AR AR R TGRS, HPUH XS S mTRE Mt it

RIS RIS, ISR BT & e AR B T
e as ) s[RI ASE GORTRECE &, B BB R BRI, B
A7 SRR E L BRI B AR I 2 R AR RS S 2 454k

TR SRS | ARERTIRER | IBERIT A AU | IBRIRAT B B0
fiE e, MBI | ik mal B | iR, B
Sl aimTRAEE | RS E U | s RS H U s
R, MFHNESS | HXTBARAIHRL. HEAS 55 e ARORFALE
M Ee, Nk
paeraze ot kit
AL A e IO 2
Ry (Rl 4
NIREIE S, TR
ERbrIOTEECRIL, R
A SFRII4RELL K
PRITE BT R
I FAABLER RS
AL -

2. 3 REEFENNESTEAN

BgE| REE&EEHA HEEEAN
ZFR IS A 4 B B A TR 3 7] [ AT I A PR A F
L ik ki)
P K & LI 0755-82825720 010-67595096

T HE A zhangge@phfund. com. cn tiangingl. zh@cch. com
% PR SS WL Th 4006788999 010-67595096

2. 4 E B HFEH K

Bk A PR IR S BN TR R A

m http://www. phfund. com

TRYITIT AR H X AR =1 168 SIRIIEPRR & 058

SRR A B e
ZoRERGERN 13 B S AR A A

§3 EFEMFER. E&HERIAKPESEFER

3. 1 EESHHIBMNMG 551845
SRR AR

#
o~
=
H
3
=




RS HEARAT 43 2% 2017 AEAEFEHR S 4

3.1.1 ¥
I 540 0
fetn

2017 4¢

2016 4F

201544 H 17 H (44
FAzEH) —2015 4F 12 A

31 H

AW E sk
Pl ad

160, 827, 390. 81

-404, 886, 849. 19

-1, 071, 384, 729. 92

A SFIE

980, 702, 806. 45

-386, 420, 518. 95

-1,697, 573, 282. 75

AT
e Ha
A

0.1197

-0. 0519

-0. 1397

RS
e
Bk

15. 23%

-1.98%

-9. 80%

3.1.2 ¥
AREA AN
Ei=2y

2017 4R

2016 K

2015 R

JR Ayt
JrBcdE e
R

-0. 1305

-0. 1729

-0. 1263

WAREE
B A

5, 0589, 892, 475. 10

8, 730, 521, 122. 25

7,610, 957, 192. 53

MRS
A

0.952

0. 846

0. 886

(D A C I R R S AR NN BB as . b RS A et EAR SR
THRRAR SR SRS HRA, AR 9 A C s I as in b A 2 so i (B 22 5 i

(2) Frid e SHR b NI NAWEEE 5 2 G 105 5 (B, s < ) R T D [l
oo HEFANRE), TEAT G PRI KT EAR T AT
(3) Ry “HIR” iyfat s ARE—H, 8112 A 31 H, TwiZHZEAFE B35 B

5 H o

(4) AFEIEAHFET 2015 F 4 B 17 HAR, %2015 4 12 A 31 HARB 9, #2015 FE19%
PR b AR e B 2 B A .

3. 2 EEERI
3.2.1 & HAUFEN KR KI5 R HNL 57 b B AR 2R i LR

VMK | LA EdE | S Bk
N i 2 —_ —
pg | EMK ) s | measxe | ammeze | 09| @@
D (%) (%) (%)
(%) (%) (%)
TE=4H 1.76 0.91 2.41 0.90 -0. 65 0.01




RS HEARAT 43 2% 2017 AEAEFEHR S 4

T ESANNH 7. 60 0. 88 6.53 0. 87 1.07 0.01
otk —4 15. 23 0.79 13. 67 0.79 1.56 0. 00
SE WA
1.88 1. 46 -3.61 1.45 5. 49 0.01
HES

b 2 b A RE M = UIEARAT T B IS 2 2869 5%+ 7 M ARATVE AR 3K R 28 (BLJS ) 6%

3.2.2 BEEAFREMDRES IR TH#EH KRR 5 KI5 RS R Al
R AF )

M TEIRIT 25 28 Tt T 3 S S 55 Ja1 I MIe 85 POAS B SR i 3R e i 5 S S 3533 L )

10.00% |
A
5.00% i ,.\
{x, [l“ f ‘“L
. AW A
0.00% Wl 1] WYY P
' r‘y ‘t‘ [V M)
Al i w4
-5.00% 1;" ‘ l,‘|1 \ ﬁu',v.v‘ N L(,J V
¥ | \ | ~ ] [
10.00% i At 4 \ M Maa WY
- ( f ol \ f\ - A AN N
bt »". "xl,,l‘\ )q G I“ N\ e '.‘,;Ll,v,-.a' Ny w_i' \I", ru l‘fl a2
“(( \ L |‘,‘} W ‘} Ao /"_ v §ii} ‘r“ < \f |l \J
-15.00% it ‘»," \ R ‘f.“ ! ) z = \‘r . ‘H;«,‘ 3 WL W .l, {'
AN * N ol |
-20.00% iy ™ f A f i
i
-25.00% e
-30.00%
E 8 8 § T 8 § e 8 § e 8 5 §F £ 8 § & @3
< o ~ = - - 4 <+ o ~ =3 - 4 4 <+ o . =3 -
Q Q Q Q s Q Q Q Q Q Q 5 %7 Q Q Q o Q o
w 0w w0 w0 w L= o L= L= L= 0 0 L= ~ ~ ~ ~ ~ ~
= =0 5 Sl 5 § i3 B 5§ § 5 5 Iz S % T s o5 'E
o~ o~ o™~ o~ o~ o~ o~ o~ o~ o~ o™~ o™ o~ o~ o~ o™ o~ o~ o~
|— it dsusa . — RN |
e 1. ARSI EAFT 2015 44 A 17 HAER.

2. BEEOWIGER, AT % BB LA Ok B G 7] AL 1 & T EL

H
o
=
H

=

2017-12-30




RS HEARAT 43 2% 2017 AEAEFEHR S 4

3.2.3 HEEGREMURESHFREE KR LIS RS R E A2t 21t
®”

M HEIRIT 25 2R I o B9- A o T I R S 55 J51 38 Mt 85 POAS B SR i 2R e i 3 B

e

20154 20164 20174

15.00%
12.50%
10.00%
7.50%
5.00%

2.50%

0.00%
-2.50%
-5.00%

-7.50%

-10.00%

-12.50%

|m BT BRI W ISR AT P O SR |

e 1 BRAERCHEZ RSP EIITHE, ABA A RERLET I

3. 3 HAthFtz
o

3. 4 £ =R KA IR
RIEAFE SR G EFAE, BN, AR (AFEMEEATRENHL MHEMRIT A L.
WEEEARAT B AR A ANEATYRL 2370 i -

§4 BEARE

4.1 BEEHEARESLEFN

411 EEEFHEAKRLEHESHELR
eIk S A PR AT BOLT 1998 4F 12 A 22 H, WHLHEaEEeEEE, HeHE. &

PR R b EE N VAT AR % . BUE ARG IR, AR RAREEFIEFRHERAR . &
R BRI B 8 25 8 7= B8 A A B (Eurizon Capital SGR S.p. A. ). YT ALEME % KB AR
ATV, AT T A, AR FEEMBPEA 8,000 Fou AR M, J5F 2001 4F 9 H 5%
BRI, HEEE 15,000 Jon ANR. Bk 2017 4F 12 B, AFEE T SHUEIAE] 4, 685. 45
feoe, B 151 RAZHREE . 10 A REHAE. 3 AEAFZRRTEHE. 2 20

ERREHES, ARSERTE. NEBHESETHRR T EFE485%.
BT 4k 39T



RS HEARAT 43 2% 2017 AEAEFEHR S 4

4.1.2 BGZH (BRESLHNA) RESZHEBEF I

w4

155

EARFEEHFE 2 (BhED
IR

(EREE BAEH

ESF AL AEFR

Pi

R

ZNE
GLH

201544 A 17
H

RN EEED
E, FEZmd, 9
FEAESE ML 25
2008 4 7 A2
R EEHARA
Al PAE R SR
FE T E A
P E AL 5 S
Ja NF P i Th &
Wk 5t TAE, 2013
3 H A A
RIERE ETF 34
MBI S 4
23, 2013 4 3 H
S ST S 4 B AIE IR
4 50ETF 34 K3
[P Rl R 2
H, 2013 £ 7 AL
AR W P R
300ETF #4424
F, 2014 4F 12 A
SHEAT MG 4 B3 U5 7 K
e er 2014
12 F i
& U 53 9 B 4 4
2, 2015 4F 4 H
S AT MG SR 4R AT 73
PRI GZH,
2015 4 8 [ % 2016
T H AR AR
2599 (2016 4E 7
H e B R s 4
WEBEZ A (LOF))
REHEZH 2016
BT OH RN
HRHIEE 245 A (LOF)
REHEZH 2016
11 H SRS
FHHRAT IR (LOF)
R eI BLE
I HAE B Ak e AT AR




RS HEARAT 43 2% 2017 AEAEFEHR S 4

a5 BT A B &
B, ERANERE
3 ML BEA%e AR
TN AT G &
LR RAEAZD)

VL AR WA AT I A mE e JE IR Ah AT 2 B SEAE T RO g ik e P
1, AR AN S & F AN .

2. UEFF AL A8 SCREMAT ML 022 55T Mk N B3 BEA% A BRI A A L E
4. 2 BE ARG A A E B /FREMTE B A3

REIN, ARGEHEN AT GEFRTIE %) &AM, hEIE R KA RHE
PARFE A FNZE, ABEWSETE S S i R NS BERIS AR G 50, 18/ A% 42 i XU )
Bt b, NP ABOREAAM . AREHIN, RSB, MifEdREEAR
AN T 2 ey BRE AT M 3 4T 9

4. 3 BEANME RN AP35 H 0L I LI i 3

4.3.1 A3 5y il BEAE 1) ik
RAEH EIERE 2 GEFHRRESEHE AR AT RS H R SFEL), AFfE T (EEeE

2
BAWRAFRATVZSEHME), Bam rE s e, THetiEe. HR4HAS. FER
PR EEAF T HE R BT BEIRE R HIAT . NG R B B
ENEIMN TR G B, AEML S TAEAN 5 AL HR 53 e 24 758 5 I F I AN 95 30, Sl St
NP G AT BB R A s, AR AR RIS AL G 2 Tl AT A s i ERBEAT SUATE: 1.
A FEFIME AT SR R AT & O RIREEET G, MRS IR EASERERRE R
FESCHF BRSBTS A1 AT RIS 20 AR I (B BEHUE ). (fF
PP e BB BE ), PAAT S B F 7 i N B E R i A, W DRAT ORI TR A\ DA A 25 ™
V. R I RORT FU R S VRN TE; 3. FE A Al b, 259 RREE IR B B 4L SR Y %
BB HAR. BB BB B AT B Y SR I A Sy IR S W 23 oS S B8 7 L B I SR e, Sk e B
FE BB I iy EARIE BB LU S I G RO A B AR IR L 55 4y RS AT BEBHR AL
MR, ISR R pl . AME SRR RIS, A X AR IR ST AR 7y, A2 HE
HEL MG, S BREPURERAE, M EAT F Sy . X5 PUTHT: 1 ra 2
mEH BTG A G b A B A S e, A G AT S ANRAT AL 5 1 FE R
RS BRAGZEH R TS IATIE: 2. S G I ATT 528 5, BRAAE 5 ™ 1 5 H
RS RGE TR AT LSRR, Lo RGNENBHATLSURE HAGIEE “REFE”

B BB AS B 55 7= 1 A AT BRI E A il a0 SRAH It & 4 3 R EE DUA RIS T8 5
29T 4k 391

N
S

EE-L?




RS HEARAT 43 2% 2017 AEAEFEHR S 4

H AT 0 ks A RERINHH 2 2 A5 HE 4R SIS ERINT, 5 KRG HZZR “hikiise”
JRNEAT 2546 AT A& (RIS 2 2 D00 A AR S AE 2RIy, WIAE 5 R4 B A% “[R]
—HRAMIE FIATZS” B, HTAVFEIEMZ S ESE; 3 BUTHETIAZ S L5 KR
LoEEET RN o TR AT RER A HIRE) A (I 8 U s 4% 5 A ) RIUE
17 BATHTA 5 AT RFERZ 5 UL AT 4 ST AL 5y, ST B A NAE S 5 i
SLHHE B R A G T G N AECE, An MO, ELs o Be i) S5 U 5E &) 45 Rk AT 40T
4 HIE BT ER I e AR AT E 38 R AL 5 TR A\ GH I FR AR ), (Il e Wi as # 0 E ER AR )
A CHERTTE 3G R AR Y HIRUE AT, KRBT I AN 5T R W 77 S8R0 Bl R kAT A A s . E
Lot SRR 1 s H SR A AT N I A B, AR AR aR k. A
PR Gy B AL AT N, B RS Sy A, AR T OGRS By 1) G5 BOt IR e 45 AT A
FEHEHLE] . PR S EREEAR T 5 AT 28 & v E H [F 18 52 5 158 2 I LA AS 5
MrZE. AEFRETHEIGEAE S H BIIE [R5 5 MR A5 K58 G R HURAE G 2 RERZE 5. fiids
LW MBS L AT A% o BRAT G AN TR 5% 2. AP 1E R
ANV SRR 73 BT FI5E 5 SRR I BB DG N A, R I S 5 100 R 150 9% B 52 DL 3dEAT 40 AT
3. MBS N THEEMGEERS (A TPESPATHRREHRE), NECAFEIFEELS
IRPEPAT RO AN [E1 45 BE 2 A R AR 20 28 22 e 3 MR ) 1) 52 G AN 22 90 A (A28 Gy BAT 1 s
BIRE) TENFHRELH ., BELALLHEE,
4.3.2 A V3L 5 B RIPAT IB

WA, RIESE NPT AT SHE, WRAFEBREHSGERT. 5. Hi5E
BB Ao BN, R GEFHRRESEHRAR AP HERSEL) WEXR, A
AP0 FITE B AN TR R B[R] [0 52 Sy AT T I Z T WA, RARIAFAEIE A5 5 TR
MER .
4.3.3 R EIZHIT AT

A AN, AT G R R AR i v A E G 4 0 s i 2k ) R WA AT N

AR N ESEHNEEN AR EHES 55 AT 5a 4 7 H R 28 5 A8 8 /0 1)
BN A Gy BRI AR SR 2 H BSS R  S%HIAE S Ik By 1 IR, FE R RIE THREUR o IS & AN
KT EL
4. 4 BN RS BN S AR5 SRS A SR I Ui B

4.4.1 MERANESB K KIRABIEST
2017 A A BT A i, RELEER AL Bk, F/NIRERS N7, 1153 XS )

21070 397

pai



RS HEARAT 43 2% 2017 AEAEFEHR S 4

WEIESE, WBNRA A AR ZFEH Frit Tt . ATESTORIEHIE S BV SRS, 76RO H L
Bl el b, 4 BRER TR IR, PR G R R 22 U E S FRVE R Y

2017 SFAKE G R RIS, ARSI IS R —E W, WG Ao, BATE
AT 7RSOV EE, U R SEBL T IR R e R ) H A
4.4.2 EPAESHN RN

WA, ARESMHFIFMEA 0.952 78, RINGME 1.012 70, A4S IESHFHEIE K%
N 15. 23%,

TR AP, ANFE 4 H H5 BRI 8 BE 4 XHE 0. 006% AEALEREFIREZE 1. 411% SERL T BREE H Ax

SARFEG ARG WP R R S 0 EERIE N REA R BR FF S B R AR
HELL S N RN FR D IRE (] 06 2 R34 B A5, X L FRAT ISR L 1 g — 20 AL SR AT %
4.5 BEANNERET . EFTH LATVES R ERE

BAAKE, 2017 LK, BARATSEE PO EF L, EAECENE, wLE
BOE, A B RROBHERE, PRGBS VR KRR, R BT T
ZGBRBHARFIRFEZ AT . ATV, WA SR KAEIAT, EABIHLH, ZHgi
I RARAME RO . (i . RRE BRI VE RS =i 7 o B L D AR s B
I MAHIEC R, AR R BRI TR, N A, RULIRA BT 2 54
KA A g 2, IRIESD SRS, B ORI R, A RO B R T, e
R 22 R E T UL R T

2018 AR ML BRI I 1 I RS %2, 1 U0 B BCGRIAN . SN T IS, SEIAt in Ed
I Py st i 3 E %, 2D OB SE I RIS, )1 R BB J5 SR 45 I el R AT AR
I R A AR OB T E ARk A RIS, VFBEAE SN T IO s, E NS TEdE b
Hats, LW A NSRS, BATIRIK SRR R, KBS B B TR, A
5 T B AR R TT BEAE AR — B TR 4k AR T . (BTETT sl P R HEE B 2 5 1 ERIR
Rz, PRI, FRATE AR V) RTE S SRR ORI 2 A A AIBUR A S

BATUIIR SR AT A SR IR T3 0 S R 7™ 2 (IR0 Bl V8 28 1) B2 2R AL A i B
1, GEPEIC B ICHE AR SR 23 BA MR B e, U T8 2 AR A SR8 £ £ P SR8 R s 5 77
FCE, SR A B AR T S UG o

AR A RS 5 Rl 30 4R OB  Rr Re (Rpat, 55 0K R BE UR 2 2 W T 5 45 TR
SERIE R, 774 A0 R IR B [El 4 .

o110 39T



RS HEARAT 43 2% 2017 AEAEFEHR S 4

4. 6 BE ARG AZSAERFFEIRE 3N
1. HRS SMEERRES T RN ARSI T B EAERE JI A 5k TARZE I i ik

(1) HHEfhfEnrE

e EHEE ST 5, B AF NGRS NS TP E T, Marg
MK MOTAZE, PREAFZE S BEA M, KO RE, Bekldk. KEICRS)7 BT .
HEXUREML T AR THZE . RE TR T AW SIS RGAT R e E X
kS5 AbEE s A H I RIS S S et s, TR M. RS THRERNESEHAF
SIAERATRNFPMOAZSE . MEEXNETTA, SHHERENS T RS 5TER
TR B HAE S RB S ITEAT N —BUR A REXM AP AT . BEERTHRBH T e
THZE RS, ERHRERTERNAL, ATEE S RE N H W R ZER I, MR EEE
BHILIR,

Be & G 2T R S B AN G ML AR, 7R3 A% S5 M T 5 4R 1455 1 AR A
2, BT RIESMAEEI. BRI .

(2) FeiRl S5 (E iR

RAE P ERE R 2 A% (2017113 5 (o EIEMR S0 TUEZR B S E L 5 i R E L) 1
FAIRIRE, A2 A BT AS B S5 8 TN BB BE b P A BN AL, ol 5 i 222 B AT ML 9 57
WEEFERZEE . SR AR, Bic 4 BN R .
v BEaH S5 e E M E R

ReLBWAS e e HH M E.

S22 H5AE/NAHT RS E R 18, KRR E R, S EN K AL
e 2 A (L S U RTS8
v AR TS SRR S 5 Z R AEAT ] BORA R

4. SEN IR S5 HURFE IR b & R 24 52 SR e i AR 55
4. 7 BN G P E S AE 0 B iE S A B

RIEA S GG ERLZE, FAS0N, REe (RREMERIT T R a. BEIRAT A fhrat.
WEEEARAT B AR A ANBEATYRL 23 70 i -

4. 8 HHE XTS5 BTt B AR B TR 5 B AR SR I i B

\]

w

Tco
4. 9 MEBNEHENN R EESTFE NBEREES B = 53 E T 1E 7 5 Ui B
Jco
#1270 3 3971



RS HEARAT 43 2% 2017 AEAEFEHR S 4

§5 FEAME

5. 1 G BN ARSI E NI TS E R EH

A, PEEGEITRO A RAFEARESWFCE LS, REs 7 GERRTEES
) EAAT. ARG EIE, REEREES TG AR TS, 52 RBUL
e G T INTIN DS
5. 2 F ARG HIN AR SR B IEEITE. RETFE. FIE SRR

KA, AR N ERE R FHE . e A, RSB eHE, oAREEH

SRR AT ST T TN E R, ARSI R B AT T 1
B, R I S B AT 4R S A T A RIS AT

S5 P, A3 G S M SV AL
5.3 A AMAEEMEFMEEEENRWEE., BRASERRENL

AP NG A T AR P B 5565 R ERIL. FREA RSB, WS iRs . 3%
YA HR A S 7, (AIE R BT TE I T R 19 S e B 7 iR

§ 6 HIMRE

HAEAGE R RETTIMHESS T CREREIE GO EM T AR S E 7 “heiE
TEORE R B TR o SO R A R IR SR # RS 2

§7 EEMFRE

7.1 BrEAmR
2eb Ak AR AEARAT PR B SO I R 4

WEEIEH: 2017412 H 31 H
B NRMIT

% P | e AEE | RERER

% 13 70 3 39

=



RS HEARAT 43 2% 2017 AEAEFEHR S 4

2017 12 A 31 H

2016 £ 12 A 31 H

® e
BATAER 255, 454, 543. 74 444, 120, 355. 15
SiE A& 8, 056, 764. 51 5,533, 330. 18
17 AR UES: 1,272, 083. 72 661, 745. 35
X 5y M 4 gt 4,795, 697, 493. 43 8, 294, 023, 229. 87
Horps R 4,795, 697, 493. 43 8, 294, 023, 229. 87
RewT - -
fidr 4 Bt - -
IR &R Al i d - -
Dt s gty - -
e A Rl gt = - -
SN IR B 4 il % - -
EYSCIE 7 K - 25, 154, 926. 99
AR S, 62, 972. 06 105, 705. 18
ST R - -
JREYAT R I 3 151, 233, 120. 85 47, 389. 06
6 AE P AS BLE - -
HAh %= - -
ARy 5,211, 776, 978. 31 8, 769, 646, 681. 78
AR EAL AT LAREA
2017412 H 31 H 2016 4£ 12 A 31 H
iR
B fE K - -
2 5y 1 G 47 £k - -
T A S 77 £t - -
S H (R ) 4k % 77 - -
NEASHIE 77 K 139, 993, 000. 66 -
A T8 [B] 5 860, 521. 73 26, 485, 035. 78
N AsHE BN F 4,413, 421. 88 7,369, 121. 98
NATHEE 970, 952. 81 1, 621, 206. 82
IVERE: S & - -
NATAE 5 4, 696, 265. 45 2,619, 284. 63
VLA R B - -
A S - =
A )l - -
146 9 TS B0 47 45 - -
oA A7 53 950, 340. 68 1, 030, 910. 32
it &t 151, 884, 503. 21 39, 125, 559. 53
B E M A
S 4 4,965, 519, 082. 20 9, 878, 029, 151. 69
A EeAE 94, 373, 392. 90 -1, 147, 508, 029. 44
EEEzp & Renas 5,059, 892, 475. 10 8, 730, 521, 122. 25

1470 3% 3910




RS HEARAT 43 2% 2017 AEAEFEHR S 4

Bt

| 5,211,776,978. 31 |

8, 769, 646, 681. 78

VE REAIEH 2017 £ 12 H 31 H, EE& M5, 313, 590, 878. 86 117,

Horp s e R AT 5

o POIEFF B I FERAD BN B BION 1, 787, 543, 418. 86 177, (i AUAHE 0. 952 J; M+
IEARAT TR B JOEZF BRI &2 A B BUS AN 1, 763, 023, 730. 00 473, 43 &4+ 1. 008 JT;

Mste PR RAT FR B SJOE TR B B 2 B AN A BLEB0N 1, 763, 023, 730. 00 43, 43 A4HE

0. 896 JG.

7.2 FER

S AR I IEARAT IR R SR R A 4
AIRER: 201741 H1H & 2017412 31 H

Bhr: NRoc
A b A B AT B HA I
i H fHES 2017 1H1H £ 2017 | 2061 H1H &
12 H 31 H 2016 4£ 12 A 31 H
—. kA 1, 100, 500, 435. 47 -297, 512, 908. 17
IRIESYI PN 3, 349, 249. 35 2,599, 195. 37
Hodr: AFECREIRN 3, 344, 343. 27 2,599, 195. 37
e DSY PN 4, 906. 08 -
T L FRIESR AR B B
1PN
TR SR o e B B
1PN
HoAF SN - -
iﬁi%?ﬁmiﬁﬁ (BRELT 263, 480, 301. 14 -323, 346, 306. 48
Horb BERTER 73, 368, 833. 73 -508, 510, 306. 74
R - -
i vt 1, 664, 900. 02 -
P SRR B B
g
HE BRI - -
FrE T RS - -
Ji it 2 188, 446, 567. 39 185, 164, 000. 26
3. st iEEah R 819, 875, 415. 64 18, 466, 330. 24
“=7 FIHA)
A Es (R DL “-7 5 3H) B B
1)
;&fiﬂﬂq&)K(iﬂg%kl 5 13, 795, 469. 34 4,767, 872. 70
W —. WA 119, 797, 629. 02 88,907, 610. 78
IS PNE | 7.4.8.2.1 74, 507, 059. 97 62, 145, 146. 98

15T 39



RS HEARAT 43 2% 2017 AEAEFEHR S 4

2. LR 7.4.8.2.2 16, 391, 553. 20 13,671, 932. 25
3. HHEMRE 7.4.8.2.3 - -
4. oo H 26, 896, 762. 48 11, 330, 307. 86
5. FIEZH - -
Horbrs SEH RI 4x Al % 7 5 - -
H
6. HAth?hH 2,002, 253. 37 1, 760, 223. 69
= AT B 980, 702, 806. 45 -386, 420, 518. 95
ﬂ?i,ﬁﬁﬂ)

Wik PSR

VO, A0E G bl “-”

SIS

980, 702, 806. 45

-386, 420, 518. 95

7.3 FTEENR (FEE&HE) BFHE

AR PRI IERAT IR B ST B I

AR 20174F 1 H 1 H & 2017412 H31 H

fpz: ANRMIT
A
201741 H1H & 2017412 A 31 H
I H
S S AR5y BLAIE Bl BB a5

WIRIETH %
K2 o i) 9,878,029, 151.69 | —1,147,508,029.44 | 8,730, 521, 122. 25
T ARIEN
B

EAR B E R
HED

980, 702, 806. 45

980, 702, 806. 45

ENESTIR
W7 3
SIS
¥ {3 > LA
“ B

-4,912, 510, 069. 49

261, 178, 615. 89

-4, 651, 331, 453. 60

Horpr: 1 G H
EEN

7,000, 350, 342. 30

—-285, 825, 125. 94

6, 714, 525, 216. 36

2. FE G
E%

-11, 912, 860, 411. 79

547, 003, 741. 83

-11, 365, 856, 669. 96

NS SRS
T %ﬁhﬁ)\"@ﬂ
M 7 A Y 2 4
AR GHE
P/ BL =7 SR
)




RS HEARAT 43 2% 2017 AEAEFEHR S 4

NN EEE
tl & (HE VD 4,965, 519, 082. 20 94, 373, 392. 90 5, 059, 892, 475. 10
A 2 AT EESY 1)
HH 20164F 1 H1H & 2016412 A 31 H
SR AR I & B s A it
— WA E
8,442, 565, 932. 77 -831, 608, 740. 24 7,610,957, 192. 53
1ﬂ<ﬁ%@ﬁ>
v ARRET
mFEMﬁ i

EAR BN (A3
A D

-386, 420, 518. 95

-386, 420, 518. 95

ENFS 2
WS 2
Y
i {8 2 U
“—” BHIF))

1,435, 463, 218. 92

70, 521, 229. 75

1, 505, 984, 448. 67

Hodr, 1 34
TR

6, 043, 193, 316. 84

—-662, 250, 961. 06

5, 380, 942, 355. 78

2. Fk 4
EIE=¢

-4,607, 730, 097. 92

732,772, 190. 81

-3, 874, 957,907. 11

VO A H e 2
(R IERRE PN
M 7 A ) <
FEAE) G#E
P> L =7 IR
ﬂ)

. WRITEE
ﬂﬁﬂﬁé{%ﬁ)

9, 878, 029, 151. 69

-1, 147, 508, 029. 44

8, 730, 521, 122. 25

AR BHE A 55 3R LR 5 o

ARG 7.1 B 7.4 WS IREH T AT NEE:
RIgEL) il AL
HEEHANMTA TESFTERTA AR 1N ARk
7. 4 |RERMHE
7.4.1 HEEARER

Mg PR ERAT FR B SIE SR B T A &
(DA fiAx “rpENENR 2 ) uEM AT [20151500
SIEMIIE D) %, g 4e

(BAURfdR “Adke” ) e FER i EHE RS
T CRTZAENSAE PR ARAT TR A0 SR TR R B 0
EHAMRA MK (i ARSI EIESR 35 k) A (g

1T O 39T



RS HEARAT 43 2% 2017 AEAEFEHR S 4

EHIERAT IR B SO R R RS RS G ) NSt ATFHE.  AESNRABIFH, £
BRAE, B ALSEEAN AR AET &0 B L3554 3, 895, 370, 966. 27 76, & HEKIE R 2Tl
FHEHT RFREE A0 W HEAGEF R T (2015) 45 319 S HIRS FUAKAE. ZrPEIER S
%, (METEEATIR B SO R VRS RS A ) T 2015 424 A 17 HIERAER, e
AR H B S  BIUS TN 3, 896, 137, 239. 21 My FprAn i, Hril Bt A B4 & 766, 272. 94 £y
HEWH. ARENIESEEINWEESEIARAT, FEEFTE AN EE AR T R0 AR
Nl ARE (WHETIERAT IR B FOEF IR SRS A ) JHRPEIE R &%, AEEH
BB O AL AR M AR AT PR 5000 SO 543 0 B 4 2 SRR A 40 (LU R TFR “ BERBR 57 ) o g4Erh
IEARAT IR JOE B A 2 2 A B (LU R IR “A 8”7 ) ST iEARAT IR B SRS 45058
Hegrz B ARE(LURfEIAR “B ARAR” ) o ARHEXT G0~ USRI AN [F) 22 HE, ARG 1 BE 42 4
BHAT AR K RS 2 RFAE . TR AU AT AR I8 MEA B T A8 B R A, A Shs
(IR BRI SR RFE . A S B AREUN AT LA LT AC S EARE R I TRl A,
A BN FRAENCEE RAA, B IR HL IS SR AR A BRI B SRR AE, B U AR
SERANE, AT v S EL TN s AR 5 v 1 B ad R AR A DAL B A3 BRI IE LE AR 28 FRFF 1
1 LA . RIEGMFYIB A TR EE NG, MBI AU U IR B BN
IR AL 1 1 LB A 315 B dil. AREESEEE ARG, R BHS A
1A B AR 8] RT A2 58 (R U EA T4 AR BRI X e e, 04 BE 4 0 0L 70 R R 45 I P Pl e
BAT N MBI, IRES MR R R IR LI 2 (o FERMD AN B 1y A
A 14 B AU LU BT R AT R, S BINE I, TRESM A N HFEE T A #
W5 B PR L4 ABES |6 B AR 2 4 FERE G A L AT e AT . SRS
(R30I A BV 0 T (R 3 B8 7 15 ML o DA B4
B, HARESHBRABOGERMM AL AR B OFIR AR . A RS 0 HRE N A 4
BURAS G L2058 BARIL R 2 Al F 2 (SR B0 R PR HE B B8 7 iHE ST 1 0y A iS5 1 43 B
TR BLRI S B B 2 . RS G e IR T AT 5. 76 A Al JER B S
AT 11 A AT, REESK BT IS 1 € BT 5. RS HH HaT 54
G, ARELE B A AEC L AREE 1. 1 IIERBl. 3T A BEi L e RAFIRE, B A A4S 2
THEE 10 A 31 HESMESH HEEH 1. 000 oy, B NI 8L A Hr 4Tk
AN FER A NFEA 106 2 (R SRR LR 12 1 6 A YA HT AR i UK 2 L. FF 37
AL 0 B ¥ 3 A0 BT AN AL TR 4T 505 SSRAS T 1Y I S SE L 1 B0 2 AT 3 A SRt 47
R AR N3 B0 37 5507 AR H G 37 R A i . 050 EiR iy ans, A 6

o187 J 39



RS HEARAT 43 2% 2017 AEAEFEHR S 4

BRI SRS ETEA 1,000 7T, FERGFINHES M AUHERHENRE.  BRE T
BLAh, ARFEE NG AR G A1) R A4 E X 2 1. 500 T BL B AU &S H iR E S
0. 250 JCHS AT AN E I BT 5. Ik BIAE T B RIS, ARG A7 IR SRR A0, A 43400
B I ATEAT N AT S, YA R AR Ao TR A S B MBI ELBIN 12 1, AT S R
A FES M A DA B A RS B S ESHE Y 1.000 6. SIRIINERAE
Gyt (AR IR “URZERT” ) IRIE 1 [2015] 58 167 ‘5 3CH IR &, A4 A 474 934, 510, 678. 00
3 35 43 UM B 434 934, 510, 678. 00 3B R AT 2015 4F 4 H 28 HAERZ FTHIAL Fho X T4
EIE N IEERE A0, RS AR NTERFE AR M AT IOTTAR T, A IR ERAT A (AR
AT B M EREN AT T SOE; X TAUE NIRRT, ISR NERF A AR P BRI
HIER T, K HES REFEITE BIRATAN G 0 PR 8RAT A RAIANERAT B AN v] BT, M
i (R NRIEFIERE R R i) M (S riE AT Fe B SO R B R S S G ) 1A
KHE, ARG R T HA RPN R TR, A5 E N RIERAT A 158 5 e
fidr. MM TE. BOE. 7P CRAES AR S A BN I 2 e (0 R V3 S 3 1 H At e T
Ho SR GAEIH . B TR L BIAME T B4 55710 80%, Hrh# 8t TAxitfa
HORA I B 346 3 1 J (0 LU AP AR AR 8 24 77 110 80%: R3N5 5 H H R AEFIBR I 4 1A 1%
ELITHANNAL S RS SE, BRI H AL —4F LA IBURN i (K15 3 LU BIAMIR T R 3 1
A/ 5% ARFEGMVSTLBEEME: PIERATFR 0 a1 2 X 95 % + R ML RAT I IE SR 2 (BUR)
X5%.
AIA G5 40 A 4 (1) B 6 BN IS AR R 6 8 B IR & m] T AR B G 1 o v ik o H iR

e
7.4.2 S THRER 4 ) B A

RIS 10 S54R R F BT B T 2006 4F 2 A 15 B K LUJE HITaIATAR 1) Ak 2 itk — JE A
HEND), 25 TR 2 TR AR (AR AFR <Ak th N ” ) A EIER 206 GIEF 4%
VAL 4 15 EKEE XBRL AR S 3 5 CFFER 5 MR FEAR S > N i EHIE S5 B B ik s (LA R fRTAR
“rpE LMV ) MR ) (IEFF R RS TS SRS, (A ERATIR B JOE 47
RIELGIEE O ) FILEM SRR M P s i BRI 2. A B S Gl 22 R AR (AT R
FOVF I BE ATl S 5545 A G il o

AR 55 M3 USR8 8 N B i 1 o
7.4.3 BAE NV ST K H A IR E P B

AHEG 2017 SEFEW SRR AT G b St E N R, FOSE, S SO T AR ARG 2017 4 12

197 39



RS HEARAT 43 2% 2017 AEAEFEHR S 4

31 HEIM55RBL AR 2017 4 FE 2278 R AL i AR B I DA A RA5 R .
7.4.4 FREWFRANSHBORRESURH . THhTHES R —WFEEREHE—2
HIUEEe .

7.4.4. 1 2B KU

.
7.4.4. 2 =it U B

AR o [ e galb W 2 B B A 201716 5 (9% T RAT CGUESF IR 51 kAR B UALIE 52 IR SR A B 4R
51 GRAT) >SN Z M GEZF R RS IR BRIE 2 RS2 A48 51 GRAT) ), X TESTE A
AR AT RATIEER . IR ATERAT BRI A R BOR ATF R A et 383 KR A2 5 B i PR A5 30
(B SR AR 2 IR S AR H 2017 48 12 H 25 HR SOy #AlE HAEIESF 28 5 it b i 22 5 (1 7]
— IR 2 SR LT BR A UESR BT BR 22 FIARHEAR 51 P b 7 52 (4 P12 AT 52 PR IS 3R A% B J 0T 1o
TR B SN G I HEAT A . % AR B AR AR XA & TE 5

7.4.5 Z8EEIER UL
oo

7.4.6 B

MRAE B R B SR M [2004178 5 (MBGH. B BL55 6/ 8 ks 5 5 & Bk
BURRERD) WBL[2008]1 5 (T pfs B TOUEBERAE ). W [2012]85 5 (KT
S b T A B BRI ZE A N TS BB AT 8 Rl R @ ) B [20151101 5 (T B A
A i SR ZE A AN NPT SR BURA 5% ) I8 ). AR [2016]136 5 Sk T A& A B
MEMGE R A BB AT WL [2016146 5 (ST 1 — 2 Wl 4 T 4R T 5 ol s e ol A7 SR IEUR
PIEATY . MAL[2016]70 5 CRT SR RN RIS EBIBOR A 788 A S HAhAH 5B
ML, EEBISRNT

(1) T 2016 455 A 1 AT, URATH:S T ASHER SR TEWBIERCERE, RERCE
Bl o XFUEFFAR BT Jk S8 PGS I G KSR . iri MR RILE WAL, B 2016 4 5 f 1
Hid, SRl g e B SCN SN ERL . MUE SR I S PN IS 2R & L IR . i
FALBONGRAERE BB, SFERE, 7 BURF 7 A 4 Rl R M AR SRRSO IR G E R (B o

(2)  XFEEMUEZF TP BAFHIUON, ARG KR mizrr N, BRI, 207
N, BRI R AR, AR AL T B .

(3)  APEEEEFH LGRSO, B B R AT 65 1 A M 7E 17 5 4SRRI AR R 4%
20% )N AT B . 0P A BT A Rl BRI B ALR TS, RRICIRRZE 1 DMHBIA (& 1A H)

2B 20 71 3 39 ;U



RS HEARAT 43 2% 2017 AEAEFEHR S 4

), H SRR 2B AN B, FRBROHRAE 1 AR ER 1 EE 1HE R, B
50%TH N RLZART AT A RRBCIBREEL 1 R0, B AU AP R 3G HrA 1 i A =] IR
JB, MRAE IR ISR RN, # IR ESR R TH AR, RRIRON ) B AR R T A AR AT
WA B R ZE RSN SRS BT A% 50% TH ARLNRE TR 4. Bk prfg 48— & H 20% 0BT HEDN A
P38t

(4)  FEESEH IR 0. 16T RN B ZE AL Z ENAERT, SEANBREEAMEBUR AT 5 ENAERT .
7.4.7 KRBT RER

SR SABEHIKFR

MR ERARAR ( “MEREGA | REEHAN, ESHBEIY
")

FEEERITR M ARAT (P EER | REEE N EEREIM
AT )
EEIESRm AR AR ( “EFEIESR” ) RETHANK AR EERE5HM
BN R RR A B O A B R A A A | ESEEABR AR

(Eurizon Capital SGR S.p.A.)

G LS SRR SR A IR LN
WA = A A FR A T AR NI/

VE 1 AR TS A AE 42 1) 5% AR B H At E R 3 50 R K SR T e Ak AE A4k
2. IR IRHRAT Ty PIAE I b 55 96 Bl PN 42— FBCR Ml 2% K 3T 57

7.4.8 AR5 K LA B AT HSAIRI RO SREXTT R &
7.4.8. 1 BE KRBT 5 BITHATHIR 5

7.4.8.1.1 REX 5

SARAL: AR

EN X
A R T B ]
2 E 1A 1 e § ZULT 57 12 ) 8 20164E1H1H Z 20164F12H31H
N
T T R
AT & A AT S | A S FAE S A L A5
(%) %)
SRR 4,946, 092, 943. 67 30. 04488, 143, 911. 68 6. 05
7.4.8.1.2 fRH 5
Tco

2170 3t 39

=




RS HEARAT 43 2% 2017 AEAEFEHR S 4

7.4.8.1.3 FZ EIWAL 5
T o
7.4.8.1.4 PLER 5
T o
7.4.8.1.5 N AT REBET A&
LA, ANRMIG
AHA
oo 2017T4E1H1H & 20174E12H31H
P i I T | MR e | R
14 FIEE B (%) Ll AR ERE (%)
H{EiF% 4,507, 374. 70 30.04| 1,252, 415.65 26. 67
AT A A
Y 20164E1H1H & 20164E12H31H
TS i IR B | BRR g | RS
14 FIEEB (%) A BRI (%)
ES RS 444, 861. 25 6. 05 352, 554. 21 13. 46

(D ARt E AR

i /RYIE TR 2 5 BT A 5 I = P 23K (32) AT i X 1960 — 3K (52) 22 F 9% — Sk (3) L 9<%
HIZF R AR B (e bR 8 S — i 2 2 R 2T M RT3, )

(2) AHee 507 CAZ [FDNL G — 3k et HO7 sCRR & BUBIREAT T CUESR 22 5 o (S AL
WO MRIEHBORE, iR AL E HIaiA E HIH 93w SR AL T IR 55 LA LA 7T SCHE

7.4.8. 2 REXH B
7.4.8.2.1 E&EHS
AL ARt
A AT LR A A
IiH 201741 H1H £ 20174 | 201641 A1 H & 2016
127331 H F12 A 31 H
A AR I e B SCAST I L B 74, 507, 059. 97 62, 145, 146. 98
Hodr: AT ENIMRIR F 4idr o 2,785, 078. 63 3,256, 771. 83

VRl AT AL S A T A BRI AE R 20y 1. 00%, F HHE, $%H A,
Pe=p1— HIE ST F=1RE X 1. 00%+ MR EL
2. MR ¥E PG R IE A B B E), HETH MBSV ERE N RE E1R7

B 2201 3 39 ;U




RS HEARAT 43 2% 2017 AEAEFEHR S 4

B g Ll iz P e 3, DA 2 e B B WU AT 20 7 IR 55 R AR AR IE s 2B AR 9, 2%
JAES B NEE B PSR T A5

7.4.8.2.2 REFEEH
Az AR
A A AT L A IR
TiH 20171 H1H & 20174 | 20164F1 H 1 H & 2016
12 A 31 H F£12 H31 H
AR A A A NS AT A 2 16, 391, 553. 20 13,671, 932. 25

VE SRS NP EEBARA T ITE TR N 0. 22%, B HIHRE, #%H . HILE =m0
— HH APV E X 0. 22%+ MEFH,
7.4.8.2.3 SHERS

.

7. 4. 8. 3 5RETHATRAT R EL T3 5 3% (& BIB)3E 5
T

7.4.8.4 ZFREFTBEERAEEHIHEMR
7.4.841 MEHARESETENCHBER REBRELES KB MR

RIS AFE e EFEE TR S I AR AR E.

7.4.8.4.2 MEWRBESEH A Z S HABRBT B R ARE S HIENR

Teo
7.4.8. 5 HRBTRE FIRATA30RB & A £ KRB
Hfr: ARMIT
A4
A AT ]
RIKTT K A i § TR 20164E1H1H % 20164E12H31H
IR AR ELUEIISEION HIR AR ELERIISUION
hE R ARIT 255,454,543 74 2,864,538.92| 444, 120, 355. 15 2, 443, 093. 52

7.4.8.6 AESHAHEYP NS E5RBIT AHIEFHHENR
SHf: AR

A
201741 H1H % 20174 12 31 H

2370 Jk 39T



RS HEARAT 43 2% 2017 AEAEFEHR S 4

FEETE AR AN EN

KIKTT 4 HR WEFARAD HEZ7 44 5 KT | BE RN e

) S SN
EEIES 002839 SKEHAT T Y 14,352 62, 718. 24
EfEIES 002882 &P I ER ) 2,966 18, 389. 20

b AR BT B A ]
2016 1 H 1 H % 2016 12 A 31 H

FEETEABIAN EN

KK T7 2B FR WEZR A UEFF 2 PR RATHA | BE CRAL: e

ik ) :

7.4.8. 7 FAhSRERSZ 5 FH BT Ui
T 2017 4 12 [ 31 H, AEEEFA 16, 149, 964 RATE AN AT A Bid, s gy A

M 102,198, 552.89 o, fH{EEFN NIRRT 124,031, 723.52 J6, &HEEEST = HERIELE N

2.45% (2016 4 12 H 31 H: )

7.4.9 iR AFEESFFH FRIESZRIESR
7.4.9. 1 FIAAHT R /38 RIS T BRFFA B ZRIES

AL NIRRT

7.4.9.1. 1 ZIRIFFHRT: KE

W | iEZR | T | RTURGE [AOEAZ R A | BARA %(zi R | BRAE Py
R85 | &8 DAWH| H KA | g | EERAY e ) AR | RV
e |2017 £E|2018 4F |,
002923 i 12 H 2801 A 05 %ﬁﬁfmhﬁ 17.01 17. 01 954|16, 227. 54|16, 227. 54 -
I 2R
H H
2017 4E[2018 4E[,
300664 WEES A 12 H 28[01 A 05 %ﬁﬂfmhﬁ 8. 88 8. 88| 3, 64032, 323. 20[32, 323. 20 -
15 ZIR
H H
o | 2017 SE2018 4F|
603080 Hrak 12 H 2501 A 03 %ﬁﬂfmhﬁ 13. 60 13. 60| 1, 187|16, 143. 20(16, 143. 20 -
ti ZIR
H H
12017 412018 4
LA s LS 3
603161 s 12 H 2801 A 05 %ﬁ}%m@ 16. 75 16. 75| 1, 239|120, 753. 2520, 753. 25 -
it ZIR
E E
7.4.9. 2 IRFE I E R EEESREZRRE
SuL ARFIT
itERAvliE . R R 2| HiE HHR HHR
= H #
m || TP | | PP e | G || it | S
2470 F 39




RS HEARAT 43 2% 2017 AEAEFEHR S 4

#r #r
g6l i
300730 . . |2017-12-25 41.55[2018-01-02|  45.71] 821/ 6, 863. 56|34, 112. 55 -
=P5 HI
0029194%52017—12—28 X 35.2612018-01-02] 38.79] 82110, 311. 7628, 948. 46 -
e HI

7.4.9. 3 HiIRMRFH IE B 5 H e RS
7.4.9.3.1 F4T BRI HRZF E R

Too

7.4.9.3.2 X 5 i R 1E B

.

§8 BEAGHKE

8. 1 JARESHE=HEHM
SHiRL: ANRMT

75 i H &R AL SR (%)
1| B e 4,795, 697, 493. 43 92. 02

Horpe RS 4,795, 697, 493. 43 92. 02
e E - -
] 5 WL 2 $E - -
Hr: figz - -
B CRFIE SR - -

4| & EE% - -
S ATA SR - -
6 | ENIREEHT - -
Horpe SR I SN IR 8 4 il

>&

xd

=
AT RS H &AM A1 263, 511, 308. 25 5. 06
HoAth 25 % 7= 152, 568, 176. 63 2.93
fann 5,211, 776, 978. 31 100. 00




RS HEARAT 43 2% 2017 AEAEFEHR S 4

8. 2 MERIRBAT VL R ER BRAE

8.2.1 HEMRIEHRE AT RSB ARE R HEA S

G (&S] ARME G o 9 4 U PR HE A (%)

A g RS B alk - -

B KA - -

C il ik - -

b B, #71. S - -
Je KA R R

E et _ -

F R AT - -

c LIEISH . BfiE B B
MO

H ERTpAIE L4 - -

: 5SRO B B
& RBEARMRS

J Sl 4,794, 570, 484. 83 94. 76

K 5 el - -

L FA G AR 25 MR 55l - -

y BHERFFEAA R ~ ~
2l

\ KR AT A S ~ ~

Tt
0 RS B ~ ~
FoAh IR 55l

P BE - -

Q PAEMSTAE - -

R A B MRR - -

N4
S ey - -
&t 4,794, 570, 484. 83 94. 76

8.2.2 MEMARBPEBHEEAT U REFABRERRAS

] 1725 ARME G o J 4 B i E B A (%)
A e MRy e vl - -
B KA - -
C il i 524, 507. 99 0.01
b B, #1. A

JeARKA R R 518, 122. 10 0.01
E jEEiN |4 - -
F e T - _
G LIBIEH . SiER 17,942. 76 -

26 70 397




RS HEARAT 43 2% 2017 AEAEFEHR S 4

MO
H Ry IE LY Q|4 - -
. 5B AR
RS 34,112. 55 -
J Sl - -
K S el - _
L FH G5 FA T 25 MR 55l - -
y BFEHIE TR A R
%k - -
N KF]S AT A S
T R 32, 323. 20 -
0 JE RS B
FoAh 55l - -
P BB - -
Q PARMSTAE - -
R A RE AL R
Ni% - _
S ey - -
it 1,127, 008. 60 0. 02

8.2.3 MEMREAT WA RIBBOER R RER R A S

T

8. 3 SRR A FOMME oy 2 B 1 (B LA R/ N HE P U AT 42 BRI R
8.3.1 FARBEIFIA A L EE B 1#E IR HF AT+ 42 R R B

a1
. NRmo
Fa |RERE| REAE | HE KD | ARiE Go) | HEETERERE] (%)

1 600036 | FHFARIT | 24,804,764 719,834, 251.28 14. 23
2 601166 | PLIVARAT | 29,975,380 509, 281, 706. 20 10. 07
3 600016 | RAEARAIT | 56,854,149 477,006, 310. 11 9.43
4 601328 | AZIARAT | 66,074,824 410, 324, 657. 04 8.11
5 600000 | VHAEAT | 28,234,942 355,477,919.78 7.03
6 601288 | ANVARAT | 91,930,779 352,094, 883. 57 6. 96
7 601398 | LitR4T | 51,870,243 321,595, 506. 60 6. 36
8 000001 | “FZ4R4T | 20,646,128 274,593, 502. 40 5.43
9 601169 | JbHU4RAT | 35,107,066 251,015, 521. 90 4. 96
10 601988 | HE4RAT | 50,686,043 201,223, 590. 71 3.98
e BBER T AR AR LSRR A ICE A, D8 2 T MR R & A PR A R N

¥k http://www. phfund. com 4 E 5 IE3C.

82T

3t 39 I




RS HEARAT 43 2% 2017 AEAEFEHR S 4

8.3.2 HIRMLIF A M E G EE T #E LR DR R AT I B SR

a4
SHph: NRMT
| mEmRE | mEsk | #E D | sefEce | T %%Z *)%‘E“:
1 600025 HEREKH 94,713 501, 978. 90 0.01
2 002916 RS HLEE 3, 068 267, 621. 64 0.01
3 300735 JealBHE 3, 764 54, 163. 96 0. 00
4 002915 HH R A 1,085 38, 181. 15 0. 00
5 603477 PR A 1,955 37, 027.70 0. 00
e BB T A AR IR SRR A IR, RGOS TR & A PR A RN
vl http://www. phfund. com [RIAEFEHR 5 1F 3.
8. 4 A MR ERRAHSHERES)
8.4.1 Ei XA HAYIEE T ™ #H 2%BHT 20 & K REHA
SARAL AR M
=) Ji ZEARAY JEEEAFR | ARBI R SENEEN| A B i HE B ()
1 600036 AT 756, 069, 456. 14 8. 66
2 601166 POVARAT 666, 949, 122. 94 7. 64
3 600016 RARIT 640, 603, 427. 92 7.34
4 601328 ZIEEAT 546, 186, 346. 97 6. 26
5 600000 THRARAT 452, 767, 864. 98 5. 19
6 601288 LNV ERAT 428, 578, 749. 73 4.91
7 601398 TRHHRAT 363, 753, 871. 56 4.17
8 601169 LT 335,997, 871. 86 3.85
9 000001 P AT 290, 531, 080. 61 3.33
10 601988 o ERAT 255, 239, 578. 82 2.92
11 601818 JERHRAT 205, 980, 494. 06 2.36
12 600015 HEEF AT 190, 887, 030. 40 2.19
13 600919 TLIMRAT 172, 659, 083. 16 1.98
14 601939 BRERAT 138, 134, 399. 56 1.58
15 601009 P RAT 133, 217, 760. 61 1.53
16 002142 TURAT 122, 686, 694. 66 1. 41
17 601229 AT 88, 367, 983. 76 1.01
18 601997 T PHERAT 77,952, 939. 65 0. 89
19 601998 A RAT 63, 745, 354. 05 0.73
20 600926 BUNARAT 32,745, 379. 13 0. 38
T SENEGHHL TN AL (AL BN Fe LARCE #1151, AFREAHKRAE 5 % .
8.4.2 Bl &FE H VI & =3 E 2%BHT 20 2R EHA
s NRmoo




RS HEARAT 43 2% 2017 AEAEFEHR S 4

F5 | REARE | RELAR A RS S o7 ) 4 B P 1 E LA (%)
1 600036 FHERIT 1, 425, 136, 337. 71 16. 32
2 601166 POlVARAT 1, 284, 393, 410. 39 14.71
3 600016 RAARAT 1, 155, 633, 670. 85 13. 24
4 601328 ZIEERAT 990, 124, 029. 93 11.34
5 600000 THRERAT 811, 993, 436. 04 9. 30
6 601288 LNV ERAT 787, 718, 855. 67 9. 02
7 601398 TRRAT 668, 132, 617. 07 7.65
8 601169 L RAT 616, 494, 284. 99 7.06
9 000001 T2 ERAT 524, 545, 175. 54 6.01
10 601988 Hh [E R AT 461, 027, 800. 84 5. 28
11 601818 HRERAT 374, 158, 078. 64 4. 29
12 600015 HEEFRAT 343, 706, 953. 68 3. 94
13 601939 BWHAT 252, 289, 619. 28 2. 89
14 601009 R RERAT 236, 195, 403. 37 2.71
15 002142 TUARAT 223, 258, 557. 34 2. 56
16 601998 H S ERAT 113, 023, 749. 97 1. 29
17 601229 EERAT 46, 866, 494. 54 0.54
18 600919 TLIVERAT 34, 064, 543. 46 0. 39
19 601997 e PHERAT 27, 2217, 206. 63 0.31
20 600926 BN ERAT 16, 477, 323. 10 0.19

TS S BRSE HCE E8 (RAS RAN TR LA HE ) A, AFH AR 5 o .

8.4.3 KR BA S 0 S HH g SR RN S B

Bhr AR

KN RA (RAD) A

6, 040, 325, 906. 52

SHBCEERN OREE) B

10, 431, 895, 892. 33

TE  SENBERRAS S Sz BN ST e i s S e LA e i) 381, A B AR

5

8. 5 AR T A R R A&

Teo

8. 6 FARIRA FMHE oy B & H 1 E LU R/ HEFP R T2 B 3R 58 A 4

Teo

8. T AR A S8 oy 25 B 13 (B EL A5 K/ N HE P R R 4 B 7P SRR IE S 43 3t PR 4

Teo

8. 8 M EH WIRIZ A FMHE o5 Fe & B 1R E OB /M HERF BURT 1042 5=t & R % 9 40

Teo

229

=

3t 39

=




RS HEARAT 43 2% 2017 AEAEFEHR S 4

8. 9 HIRIZA SMHE & & B E LU R/ HEF BT T2 AUES 3 B 40
T
8. 10 | EMRAE S BT EHIBIA A 5 oL i

8.10.1 MEHIRAZE ST T KIBHR R S Fr S H 25 B 4
AN A < 5 ) 30 i L R 5 BRI B 8

8.10.2 AR SR B BRIRMI MHIHHBUR

AEEE T RARN TR AR ) E B RN, DIERE A B R, FEEBRINELT . 5
TEERI AR IR G20 ARSI R SR ATAT AR, BRI o DU S el B 3004 5% 77 o 5 4.
G LB A A TR S As, ISR E R A A = EHE R H .
8. 11 & HIR AT &5 5% (1 B 53 5532 5 18 oL Ui B
8.11.1 R E M BB BUK

A < B 4 [R) I P50 B R B B [ A T R 4 v

8.11.2 i 5 BR AE &35 BE 1 [ 15 A B B A 452 2 P 20
ANH I (R BB L e R U B e

8.11.3 A E G B TR &E VN
AR FE 4 T G A TR B Bl v oA B [ 43 B T 4t
8. 12 |MEAESWEME
8.12.1
RIEGFEE IR+ ZEHFAIABA AT EARW I E IS R AR BUEIR S g H i — 8
N2 RN ETT ALTHTIESR.
8.12.2
RIEEFEE IR+ UE KA B B S 6 R UE BIE S 2518 .

8.12.3 HAK HAh & IH F= 1 Rk
M. NRMoT

75 b &

17 H R UES: 1,272, 083. 72
NEYSCIIE 23 7 B K -
Al -
IR E, 62, 972. 06
VAL FR D R 151, 233, 120. 85
FoAth RIS -
R 2 -
HAth -
it 152, 568, 176. 63

O |0 | N[ || |w (D]~

2 30

=

1 3t 39

=



RS HEARAT 43 2% 2017 AEAEFEHR S 4

8.12.4 HIRFA M TR B B mT # B fit 25 HA 40

Too

8.12.5 HIREI+4 B E A ERIEZ RO
8.12.5.1 RIRIMBEEFAI+4 B E P FETIEZIRF UK U

Too

8.12.5.2 RRARMAT B 144 BT P A TLIE SZ FR B 0L A e B

Too

8.12.6 TR A G T IERIFADS TR ER
M PSR AL SRl rhACT- 0 WU M & U2 8] AT REA7AE R 22

§9 HEHBMFHENER
9. 1 IRESMBFE N BEFENGH

AL

,ﬁj\
P

Ll
5

=}

il

FFA N
FER
)

FUEIREA %

e

FiA NGt

P s &

MABBE

FEA A

i A
Eefs (%)

=psYvig A

. Wl
FEA A Bl (%

2

1142

R

7

ﬁj\

%

18, 822

94, 970. 96

1, 257, 633, 236. 79

70. 36

529, 910, 182. 07 29. 64

s

1142

R

17
A

1,508

1,169, 113. 88

1,605, 031, 425. 00

91. 04

157,992, 305. 00 8. 96

s

1'42

R

17
B

26, 179

67, 344. 96

379, 369, 587. 00

21.52

1, 383, 654, 143. 00 78. 48

31

=

A8

3t 39

=




RS HEARAT 43 2% 2017 AEAEFEHR S 4

I\
g; 46, 509 114, 248. 66 | 3, 242, 034, 248. 79 61.01 | 2,071, 556, 630. 07 38. 99
9.2 iR ETHEESITRFEAN
B HEAERAT 2 2%
e FE AL a0 () b7 bS] %)
S22 N 75 ORI i
1 R AF] — 434 — 7,957, 258. 00 16.73
NN
2 145 3, 137, 377. 00 6. 60
FHE W& — R RAT
3 — M e — Bt 50 2,930, 469. 00 6.16
H%8£E FOE L IE =
TARFEEH 4 — ol
4 ERAT — I 45 A BR 2, 684, 450. 00 5. 64
DIk AR/
5 AT % 2, 140, 301. 00 4. 50
HRAR B P — v [ AR AT
6 — R ERAT IR A R 1, 243, 910. 00 2. 62
N BT AT
Hp N BRI 7= R R6:
7 I ERAR—BHAE 1,174, 728.00 2.47
4=
JiiEs 1, 060, 000. 00 2.23
a4 1, 009, 275. 00 2.12
10 (PR 960, 000. 00 2.02
EAHEERAT A
T FrE NL FEE A () b BT R AR (%)
o E AR U B
1 263, 920, 249. 00 14. 97
R~ #]
B N ORI A A
2 262, 615, 038. 00 14. 90
R~ #]
R E P N7 DR
3 et R AT — 1% 4; 115, 960, 970. 00 6. 58
— AR RS
g HEIE 4> — AT I ARAT
4 AT — B ERAT 90, 050, 734. 00 5.11
R4 A R A F
TARZ B NFF AR A
5 73, 904, 640. 00 4.19
PR~ #]
Ty
6 FaT A — R BRAT 59, 477, 467. 00 3.37

—FEAG—FEA

o327 39T




RS HEARAT 43 2% 2017 AEAEFEHR S 4

AR (BRED ARZ%
ki)

TARER 5 R —HH R

7 AT W E 5 55, 640, 600. 00 .16
EHARAF
TR E R4 — Lol
8 BT — R %5 A R 54, 852, 567. 00 11
TEAF]
AR IS — TN
9 REARIT —HEIET 46, 107, 716. 00 .62
JBe A3 A R 2 7
AT S =
10 FERDN 37, 628, 200. 00 13
s HE4RAT B
75 FA NLFR FHEGH () b7 BT R AT )
R T B A — LR 4RAT
1 — Hh [ TR AT I 39, 478, 300. 00 .24
HIRA TR NERATHB
Pk e — TRMAT
2 — R ARE AR 30, 000, 000. 00 .70
AF]
F—-ahl—EE — 4
3 EPHE AR & B 28, 000, 000. 00 .59
BRI
YNNG E]
4 WA B 23, 848, 757. 00 .35
5 P 19, 221, 870. 00 . 09
6 RS 17, 996, 502. 00 .02
e S RE R TE
7 HARAF— T HE 16, 840, 800. 00 .96
th 3 SRS
8 s 16, 600, 000. 00 .94
b SR F R
9 HARAF—&H 25 16, 588, 201. 00 .94
SRS
YT B AR T =i
10 A R A\ — B BLAR 15, 259, 100. 00 .87

i B AR 1S UETR Y

TE R AR A
9.3 MIAREESEHEAK NN RIEEEAEEKFHR

T H 1 B | FEBHERE () o 3G MR B (%)
W | MRERIT % 62, 622. 04 0. 0035
2 3370 Ft 39 T




RS HEARAT 43 2% 2017 AEAEFEHR S 4

AT | WEARAT A

A M

NZESS

AR HEAEERAT B

&

it

62, 622. 04

0.0012

SRR IR, ARGEHAMWN GG FEAEETEMHREEER. HEIEE M
5E A A R FEE PRI E

9. 4 MIARESEEAK AN RIFEATFRAEE 5030 XA HE L

Too

§ 10 RIS MBS

Bz

T3 H

s ERARAT 7324

MEHEERAT A

ME4E4RAT B

BEEEFEM
H (20154 4
H17 H) #4
g IsE

2,027, 115, 883. 21

934, 510, 678. 00

934, 510, 678. 00

A I
e Ay syl

4,413, 174, 548. 68

2,954, 579, 744. 00

2,954, 579, 744. 00

AR
ek R 473

7,359, 862, 551. 75

Uk AR
B4 e Bk (el 47y
il

12, 536, 720, 616. 08

AR
LIV TG
Chr gt LA
“=7 D

2, 551, 226, 934. 51

-1, 191, 556, 014. 00

-1, 191, 556, 014. 00

A R
By B B

1, 787, 543, 418. 86

1,763, 023, 730. 00

1, 763, 023, 730. 00

VI W7 AR By BN AR J i = 23 B0 1) TR X e 8047 RT3 <A 00477 B o 8] B P 47 0

34

=

3t 39

=

=




RS HEARAT 43 2% 2017 AEAEFEHR S 4

§ 11 EXRFEHE R
11. 1 ES WA AR LT

--------------------------------------------------------------------------------------------------------------------

--------------------------------------------------------------------------------------------------------------------

CRSEEARME AT, RN, RATEREFIEN, ARBERL R
BB, SRR ME 2017 3 4 22 g, AR B EAEE T
S B AR |
RS AM LS A D 2017 4 9 F 1 FL b ERBR TR A,
LB b B AT VL 4. |

____________________________________________________________________________________________________________________

R TR RO A TS RSB P AN, SRS, eI, |
I A AL 55 MK A 450

R PR O A L 1 AT T ARG R S 4 R T R T 4
I CRERESE 4K BT 115, 000,00 76, LK ARG RS MAEIR Y 3 4E. |

--------------------------------------------------------------------------------------------------------------------

C REGETA HEG NI RIS HUR B LR I AR W R B R
EYSIR '

11. 7 BEHAES AR X G EIuHA RBEN

11.7.1 ES MR A R 5 2 udt TR ER T RSB
SHRAL: NRMJT

. 2258 5 N SAT 12 v A
> X 2z > 2z N
55 T 42 FR o o 7 24 HA R 2 S E | &
TR AR e 4 e
A LA EE A S A

ESFEnesS 2 4,946, 092, 943. 67 30. 04% 4,507, 374. 70 30. 04% -
RIT W& AIE

1 3, 701, 898, 147. 88 22. 48% 3, 373, 522. 44 22. 48% -
%
REEK 2 1,972, 615, 054. 50 11.98% 1,797, 644. 57 11.98% -

23570 k39T



RS HEARAT 43 2% 2017 AEAEFEHR S 4

KI5 1 1,543, 121, 802. 42 9.37% 1, 406, 242. 26 9.37% -
KT 1 859, 316, 384. 31 5. 22% 783, 097. 55 5. 22% -
ARk
= 3
75 1EiES 2 796, 027, 726. 58 4. 83% 725, 425. 01 4. 83%
WHT
1
H KA 1 519, 447, 018. 19 3. 15% 473, 375. 25 3. 15% -
VG HRIE SR 1 445, 329, 018. 75 2. 70% 405, 824. 91 2. 70% -
FFZRIES 2 381, 872, 022. 49 2. 32% 348, 000. 38 2. 32% -
H U 1 326, 031, 987. 38 1. 98% 297, 095. 38 1. 98% -
TS 2 275, 842, 085. 80 1. 68% 251, 377. 30 1. 68% -
RIS 2 244, 057, 289. 30 1. 48% 222, 408. 50 1. 48% -
TEHAGIE SR 1 137, 555, 892. 47 0. 84% 125, 354. 53 0. 84% -
HRATIEF5 1 76, 481, 317. 10 0. 46% 69, 697. 03 0. 46% -
AU 2 69, 070, 219. 63 0. 42% 62, 944. 08 0. 42% -
PlVIES 1 61, 858, 739. 94 0. 38% 56, 371. 72 0. 38% -
R /N 2 58, 961, 109. 69 0. 36% 53, 731. 69 0. 36% -
FIRGEF: 1 33, 722, 152. 12 0. 20% 30, 730. 76 0. 20% -
E 4E % 1 9, 544, 438. 16 0. 06% 8, 697. 84 0. 06% -
HEIESF 1 5,812, 078. 80 0. 04% 5, 296. 41 0. 04% -
LIRS 1 - - - - -
HIESR 2 - - - - -
AU S 1 - - - - -
WIE S 1 - - - - -
B £RIE S 1 - - - - -
HifZ 07 1E 1 - - - - -
HEPIIE S 1 - - - - -
HANESF 1 - - - - -
EZeH % 2 - - - - -




RS HEARAT 43 2% 2017 AEAEFEHR S 4

PRIE% 1 - - - - -
S
24
HRIHFES 1 - - - -
i
b
FTiER 1 - - - -1 -

1 5 oy B T BRI R AR /57«

1) BEE&EE NN TR BRI SRR LR MNEFEEI, S BoolE A%
o BIG, EFERIARAEE

(1) SEHMERE, EERE, FMEARADT 3 2 ANRm;

(2) WASSIRWE RAF, 5T 5548 bR s A m) S EIRDUAR E 5

(3) &EATRHIIE, fils — AR KA R AT T 52 31 vh L E s 2340 51

(4) WHEBREE. =i, BN, JFReEREeIa/Em B IR E K,

(5) BAFEGBEITHR ISR 2B matr, o witrs e REAE ST IR L 5 HHE,
FFRE N AT S IR AL AT S B SS

(6) BHFESE e, A e R SR T TRIRE SO R, R S AR 5 4 Bt vy 0T & 1) 45 1 I
%

2) LS HRITHIRE:

A TS FIRbRE, e MG KA IESR A RN 5 B uhIx R A BT ] €
XF Pk e U A B IR S BT SR A VR LL, PREE N AR EAE. IR IR R e SN A
BT TR ST LA B A EOL, RIS TE EE S5 R 2 52 5 PRI 5 K BAR I L. FRs A E UL
T2 FAEFAENMP 55RO BRI BHFUKTIE, MRS BoulEhie L L
VL I

11.7.2 EEH SR A 7 2 5 BT #EAT HAIE S 8 5 K5 5L

Jli

SHRf: AR

55 5 5 A 5 B 5
o A
- o 24 % M) 5 2 RE
BAEH  |BOCEEt] e . RAEEH | B
FRAT A L
5 ol
5
LS - - - - : -
KT % - - _ i i ’

237

=

1 3t 39

=



RS HEARAT 43 2% 2017 AEAEFEHR S 4

KT

TEFUES

AR B IE
7

RITUESF

RIHIESF

Ji EiEZR

JEKIES

JTRIES

GRS

A %

FEfFIESR

a3 GERTI

HANES

HEPEIES

FLAIESF

B 5 1k

BRARIE S

CIPRY

PNANTE

V4 EHIE S

HWHIE SR

PolViESR

HUATIE S

TARIES

HTIE SR

S A

7RISR

SR

R

57,629, 806. 10

100. 00%|

h{FiIESR

Teo

§ 12 mERRE PR EMERFER
12. 1 REWINB—BRERFEE SO AL BIEGET 20589155

38 T

1t

7N

39



RS HEARAT 43 2% 2017 AEAEFEHR S 4

12. 2 B R E RRHI KA EERFS

Too

4L & A PR A A
2018 £ 03 B 29 H

39T Jt 39T




	§1 重要提示
	§2 基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式

	§3 主要财务指标、基金净值表现及利润分配情况
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	3.3 其他指标
	3.4 过去三年基金的利润分配情况

	§4 管理人报告
	4.1 基金管理人及基金经理情况
	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 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 管理人对会计师事务所出具非标准审计报告所涉相关事项的说明
	4.9 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	§5 托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见

	§6 审计报告
	§7 年度财务报表
	7.1 资产负债表
	7.2 利润表
	7.3 所有者权益（基金净值）变动表
	7.4 报表附注

	§8 投资组合报告
	8.1 期末基金资产组合情况
	8.2 报告期末按行业分类的股票投资组合
	8.3 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
	8.4 报告期内股票投资组合的重大变动
	8.5 期末按债券品种分类的债券投资组合
	8.6 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
	8.7 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
	8.8 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贵金属投资明细
	8.9 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
	8.10 报告期末本基金投资的股指期货交易情况说明
	8.11 报告期末本基金投资的国债期货交易情况说明
	8.12 投资组合报告附注

	§9 基金份额持有人信息
	9.1 期末基金份额持有人户数及持有人结构
	9.2 期末上市基金前十名持有人
	9.3 期末基金管理人的从业人员持有本基金的情况
	9.4 期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	§10 开放式基金份额变动
	§11 重大事件揭示
	11.1 基金份额持有人大会决议
	11.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	11.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	11.4 基金投资策略的改变
	11.5 为基金进行审计的会计师事务所情况
	11.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	11.7 基金租用证券公司交易单元的有关情况

	§12 影响投资者决策的其他重要信息
	12.1 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
	12.2 影响投资者决策的其他重要信息




