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5 300136 (EESGEE 828,243 41,991,920.10 8.60
6 603799 2y g |4 433,318 34,765,103.14 7.12
7 002236 KA 1,040,033 24,014,361.97 4.92
8 300450 e TR e 300,322 17,109,344.34 3.50
9 601318 Hh S22 203,600 14,247,928.00 2.92
10 000921 SRR 948,076 13,197,217.92 2.70
11 300340 BHE A 204,541 11,875,650.46 2.43
12 002475 ATV 480,200 11,255,888.00 2.30
13 600438 T8 A 727,631 8,811,611.41 1.80
14 601222 RPEREVE 807,600 8,189,064.00 1.68
15 002384 RILAs = 261,600 7,445,136.00 1.52
16 002341 B R 258,300 7,103,250.00 1.45
17 002517 R B ) 2% 277,500 6,163,275.00 1.26
18 300274 FH 't HL Y 281,400 5,281,878.00 1.08
19 601336 BRI 75,000 5,265,000.00 1.08
20 002035 B Ky 173,300 5,223,262.00 1.07
21 300241 L 274,965 4,982,365.80 1.02
22 002589 Kt e 24 369,100 4,964,395.00 1.02
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31 000823 e R L 77,250 1,046,737.50 0.21
32 002859 R 16,665 563,277.00 0.12
33 300713 T Hy 7,008 524,688.96 0.11
34 002892 BEIR 11,000 353,760.00 0.07
35 002635 G RHY 12,750 332,647.50 0.07
36 002860 AR 7,980 317,524.20 0.07
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43 300735 JealkHE 3,764 54,163.96 0.01
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5 002460 EER A 41,675,158.88 21.40
6 300450 TR 36,680,252.87 18.84
7 300136 (GESGEE 31,762,843.85 16.31
8 601012 R LA 31,609,487.02 16.23
9 000921 HERE 26,989,183.95 13.86
10 002635 G RH 23,781,842.68 12.21
11 002475 DAY R 22,588,125.12 11.60
12 300115 Kk 21,331,329.83 10.95
13 601318 Hh ] 22 21,145,547.88 10.86
14 002456 KRFERHE 20,283,643.00 10.42
15 600438 T8 R Ay 18,691,785.92 9.60
16 002508 ZHR AR 18,381,314.28 9.44
17 300340 ARHE B 15,255,479.68 7.83
18 000002 Ji Fa 14,802,828.20 7.60
19 002120 FIE By 13,516,699.23 6.94
20 300409 T GHA 13,431,666.00 6.90
21 002241 ORIy 12,870,539.57 6.61
22 002045 EDEHL A 11,281,249.65 5.79
23 002384 RILKE 11,261,518.00 5.78
24 002709 RIGH L 11,236,328.56 5.77
25 002497 HEALEE ] 10,450,043.00 5.37
26 000069 BRI A 10,193,534.28 5.24
27 000898 My 8,814,813.92 453
28 600884 A2y 8,614,660.68 4.42
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49 002407 2% 5,112,923.04 2.63
50 002008 N 5,052,084.00 2.59
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300068 A S FL Y 5,113,607.85 2.63
000937 AR 5,040,133.49 2.59
000060 H UL T 4,982,954.95 2.56
002460 2N 4,883,333.93 2.51
002648 TEAK 4,819,266.41 2.47
000878 = FE A 4,767,773.28 2.45
600497 Uth B 4,737,891.95 2.43
300477 EPRHEL 4,728,661.00 2.43
600782 k)i a i 4,721,766.82 2.42
002640 e 4,389,229.86 2.25
300014 {C.4 8 RE 4,323,417.56 2.22

25 55 jidk 63 T



R EERR R ik 30 VR A TNIE R T A 4 2017 SRR
64 000538 =AY 4,247,845.94 2.18
65 603008 = 4,231,558.64 2.17
66 002001 oA Rk 3,982,253.00 2.05
67 300457 e B 3,917,058.50 2.01
E “SENESHT (B SLNBEE AT | “SEH A (sz IR ZER ") W% SESElas &40 (i

ALHA S LAAS B ) 3181, AN REARAL 5 B

8.4.3 TABE ) RA SR B B E R B

Hhz: NRMIT

JEELI A (RAE) S

971,134,711.41

SN
SEHBEE RN (R0 A

768,565,139.28

T KA

B (B SRR AT

S

ALHA SR LAAZ B ) 3181, AN REARAL 5 B

8.5 HIARIEMIF MR BFREAS

CERSE BN P44 3K

FRAZ W K

GERAL: ARG

Fr 5 5355 it ol AR E e
TE L H(%)

1| Exfik - -
2 | JUTEHE - -
3 ERMIR - -
Horr: BURMES R - -

4 ki 77 - -
5 Al R o - -
6 TSR - -
7 AT (AT A2 #f50) 785,400.00 0.16
8 [7) b A7 5 - -
9 oAt - -
10 | &it 785,400.00 0.16

25 56 i3k 63 T




BRI 30 VR A MRS BT IR B 2017 SEAE AR TS

8.6 HIRIEA LA LB S H LB K/ HE R AT T4 B SR A

SRR NRT

7 3L & B R
5 (AN L] iR 72 4R B (5K) A E
HLEH1(%)
1 128028 R A5 7,854 785,400.00 0.16

8.7 BRI A o E LB ST #E LB KNP TR B SRRESR 8 R 40
AFE G AR IR ARFFA B SFFIESR -

8.8 MEHREA AIESESFFELAXDFFRET LA RSB HA
AIEEAR G RR A TR

8.9 IR fatHE b e B 1$H b R/ NP BV BT A2 BGE SR A
AIE AR AR R FFA BGIE

8.10 R EHIRAES BT MIBIRHHIZ HHOL UL

8.10.1 MEHIRAE SHH KB /e AN 25 I 40
AIE AR RARFFA ARG

8.11 A IR A E S 3 i) H R 5232 7 & Ot i 9

8.11.1 WMEWIRAESH B H R R B2 40
AT AR AR ARFA E G0

8.12 HBHAAMEME
8.12.1 A WINAFE G E AT+ 2 UEFR I RAT FARAIABA I BTSSR, BER S
Gt AT —E A B AT ST TR .
8.12.2 ik i I A AR ik 4% 5% ORI 42 I S H IO AR5 < R R e A 0 I SR PR AR
8.12.3 MK HAbE B =14

B ARt
75 £ G
1 A ORIE 129,911.53
2 ISR Z I SR 36,009.88

5 57 713k 63

=




BRI 30 VR A MRS BT IR B 2017 SEAE AR TS

3 JS2YSC IR

4 IV @I BSS 13,068.49
5 AT R R 1,010,994.37
6 oAl RICER

7 e 2 H

8 oAt

9 ait 1,189,984.27

8.12.4 JARFFA KA T B K R #5355 U
ARSI AR T AR FFAT AT HE B 0 AT 555 -

8.12.5 JAARHI 44 B 5= AP A AE U 3 PR L B i B

SARAL: NIRRT

FORZIIA ML | e -

FE | ORERE | REAHK R S B
b {1 (9%)

1 002466 R 6,047,263.29 1.24 | [REERK

8.12.6 HIEAAIRE IHERIFAM TR
DO 5 N A e B AR T R I A S A ] AP AR R 22

89 EEHFRAEAEE

9.1 MRESHIRFE AN BLEFAANGH

Brgeps: 4y

B NG
F YA LIRAES e e N =
AN
Fe L b S i b A A
B 0% A 1y
b A Lt 45
16,401 15,046.60 4,644,186.81 1.88% | 242,135,04556 | 98.12%

5 58 jik 63 7T




BRI 30 VR A MRS BT IR B 2017 SEAE AR TS

9.2 HIRESEEAKMLNRFFAEEESHHRL

HH SR ERAXIISE (G Qi) b B AL 4]
e AL YNGEE N N ]
413512.21 0.1676%
AEES

9.3 IRESEEANMN RFFA AT HAZESHHUE EX FEHEL

i B S LS B R RK A i)
AT EHERAR . I B 10
BT 5 A AT 6
A G 2 A AT AR G 0

810 FFBMAZEEH S

L VARG

BB R ABH (2013 4F 3 H 6 H)FE G0 HUE A

1,576,890,025.32

AR S YIA] e < 07 AL

129,913,638.29

AHR A HHE G R i 334,620,900.54
P AN A 4 L [ 73 00 217,755,306.46
AR FABE R R B A

AHR A AR I A0 B 246,779,232.37

11.1 BE&MHFE AKRKESHRIL

WA TEEE S I A AR S

112 EeEHEAN, ESTEANENESITTERINERAEZRS)

HGEHA:

1. AAFTF 2017 7 H 156 HRAA S

HEARA R EEK,

2. ANET 2017 F 7 H 29 HAEAm A

Ko

§11 BERXFHMHER

559 jidk 63 7L

: AN ANJERE, BRIAER 2017 £ 7 A 13 HilEZAH

HWESCAEH 2017 £ 7 A 28 HlZRUEAA A #=H




BRI 30 VR A MRS BT IR B 2017 SEAE AR TS

3. AnET 2017 9 7 23 HRAAE: BANER, X575 %4H 2017 4 9 A 21 HiEA
P EA A A B K AR e B 2017 4 9 A 21 HEI(EA A A B K.

4, ANFETF 2017 411 A 11 HRAAS: H 2017 4511 A 9 Hild, BrEeAmEARA R #ESR
K, BB EAAEALAREEK. BEHEAN2017 9 A 1 H, PEEEREIT MY, 1B
TRy ] AR T TR PR L S5 T M A
113 BREEFEA, ELU, E&FEFWEHIFR

WA N TG M IEGE A B, BeEE S,

11.4 EESHHRIZHHER

55 1 P9 TS A T SR T S
11.5 AEEHAT B THR 2 THTH % FriE

ARG AP, AT R A SO I T A 2 T 45 BT Il o 4% 4 L SO A 45 T H K
T8 R 22 VIS 25 A BR A =] A4 4 60,000 76, H RZE THHLAE CHR b8 TH IR 55 RIS IR A 5
o
116 HEA. £EARAREETENRZEERLTEHMR

WA, BHHEA FBEARZEESRLT, FREWEHEAN, BEANSREHANAZEE
i

117 SRR AR5 BITHA X E R
11.7.1 ZEMAERA TR 5 BT ITBEERE LSS H L
AL NRMT

I 54T 5 N SCAZ SR R B A 4
T 5
5 o b7 2 AR o7 2 A4 .
HEAH | BT N N ik
R AZ G TERAT i 4 4 MBI
i
R L5 Eb 4]
HEE SR 1 134,692,037.98 7.77% 125,439.54 777% | -
HERIER 1 82,282,764.07 4.75% 76,631.18 4.75% | -
KX Z 1 693,056,727.60 39.97% 645,443.10 39.97% | -
HEES 1 171,769,307.06 9.91% 159,967.65 9.91% | -
FRZRAIES 2 652,291,656.99 37.62% 607,474.87 37.62% | -

E: 1L B e Ma R 5, DNkt ERESR B0 45 5 AT BR TUE 2w IEE 9%

2T B AN IE HIYIIA] A e 27 5 AR AH AR RS 45 550 UG i <5 BRI A8 7R

260 714k 63 7T




BRI 30 VR A MRS BT IR B 2017 SEAE AR TS

2. A5 HICHIE FE AR HE

1D BAEHERE EE R,

2) WSRO RUF 2B AT R

3) WEME ML, M, B A i NI

4) BEIEGISIRPR R 2 A BN A 5 Bt AF A B A SE G AT UE IR 22 5 ) 7 22
IFRE AL B AR AL AT 1015 B R SS

5) WU AT B E IR FUHUA AN TR TN 5 RE S s SE L ATt Oy AR I G 52 1 250

LU ATMAEOL TEE S B BT RO TR S S B AE RS

3. K5 B ITHIR IR
D) AFEEINE AT W, HLUHIRER T IKHE S 5 B IC I BEbR X 52 5y 5 n i 77 v
1TVl HAE R AE 5 BT RIS T
2) AREHNGIFEE S Hoe AL, B AR SIEE N
4. 20074F FEARBL GBI AR UE SR LA AL, T A

11.7.2 ZEMAESR A TR 5 BIHAT HARES B3 B0

SRR NRTT

775 5 (B 5Z 5 BLIERE 5
b7 M AR b7 2 HA A b7 2 HAAL
#Eﬁg$k N N Y N N
ARG | RS | A EE | RS R AT 4 UERAZ 2
A EE 1 AR Ee A Ee
B 0.00 0.00% 0.00 0.00 0.00%
LRI 0.00 0.00% 0.00 0.00 0.00%
K IAAEF 0.00 0.00% 0.00 0.00 0.00%
HEES 0.00 0.00%
HRZRE SR 808,629.24 | 100.00%
11.8 HAhE KFEH
75 e A 1L e PR T A 15 e P i H Y
KT PR BRI S E A RA G | 548 H1 N A 7] B,
1. TEB N TR & K S IR | EEHIERMR) - (FEd: | 20076 H7H
ne BFRY A0 ERIE 23480
) EREHUE S TR RA T T | 201747 7 15
' FEN BRI A H

61 jidk 63 1L



AR 30 YA AR IR B G 2017 SRR RS
5 RS E A RA R KT A E - 2017 7 H 29
PN AR N ¥
A R ERESEEARA AR TR - 2017 4F 9 H 23
' PN AR N ¥
5 AR RS I IR A AT R - 2017 4F 11 A 11

BN G

H

E AR & A PR A R R TN 4
e VI 52 IR B A TR A

2017 412 H 25
H

bR & BT PR 2 W % TN IR
PRI SN ER A

2017 412 H 30
H

812 HBAXHER

121 ZFEXHFEF
1. rPEIE M S 3R EEAR R 30 T A R S5 45 W R 4 T A SC A
2. (RIRPEREIE 30 R G BUIE R B I SIS A R )s
3. (LIREMRE 30 VR G ANIE 4R BT SR E VO
4. (CEAREERR L A PIAT IR ] TSR Btk 55 RN )
FEE TS TR B,
6. FEEIEE Nk F AR AIE LA

12.2 Ficth A
R PN e - PN

12.3 EFEF
Ber G e A 2 & ), R AR SR SEE B4,

M3k www.cifm.com

62 jidk 63 7L



BRI 30 VR A MRS BT IR B 2017 SEAE AR TS

ERERESEHGMRAF
—O—/)\$E=ZA=+/LH

63 jidk 63 7L



	§1  重要提示及目录
	1.1 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
	2.5 其他相关资料

	§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 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
	报告期内，所有投资组合参与的交易所公开竞价同日反向交易成交较少的单边交易量超过该证券当日成交量的5%的情形：报告期内，所有投资组合参与的交易所公开竞价同日反向交易成交较少的单边交易量超过该证券当日成交量的5%的次数为四次，均发生在量化投资组合与主动管理投资组合之间。
	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 管理人内部有关本基金的监察稽核工作情况
	4.7 管理人对报告期内基金估值程序等事项的说明
	4.8 管理人对报告期内基金利润分配情况的说明
	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
	6.1 审计意见
	6.2 形成审计意见的基础
	6.3 管理层对财务报表的责任
	6.4 注册会计师的责任

	§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
	7.4.13.3.1 金融资产和金融负债的到期期限分析
	无。


	§8  投资组合报告
	8.1 期末基金资产组合情况
	8.2 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所有股票投资明细
	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所有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 期末基金管理人的从业人员持有本基金的情况
	9.3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
	11.8其他重大事件

	§12  备查文件目录
	12.1 备查文件目录
	12.2 存放地点
	12.3 查阅方式


