ZEFENRFRIESF SR EE (LOF)

2017 £

= 1

SRR R

2017 £ 12 A 31 H

HEEEHEAN: ZEEESEEHARITEAT
EELEAN: PEIHRITBROGERAFR
EHHERE: 201843 H 31 H



ZAEER] (LOF) 2017 4F4F R 4 22

§1 BEERR

HEAE TN MET S EIRIEAR S IRV R AR R B, 12 S AT B R
X BL P A I LS o TR S B AR B T (T AT, AR R DR = 5y 2 DA
EAS AT, HREFRAR,

HEL AT AP E TRARAT IR IRA AR A S &AM, T 2018 48 3 3 30 KT &
SR RO S H9hT . AR, FUATER L. S S iHRE . BRALA RS SN, M
WA ER BT 2 SRR B T AR

S AR LIRS (5 . SRR SR R B I e W 72, (AR 24— e R

SES IR SRR, BRI, $3 V8 16 (8 VR Do o 7400 A
RSP KL TR

AR AR A N AR AR T3, O AK T VAN, LA R 45 T L

A I S VR EA . 2B 2 LTS T CRETR R A 00 A9 34 B T BT
B L M TR R T R

AIRERE 201746 1 H 1 HieE 12 H 31 Hik.



LZAEFE R (LOF) 2017 4FAFFFH 154 2

§ 2 EE&MmN
2.1 BEERIFH
Fe 4 TRIR ZAFFEF] (LOF)
Wy W TR RR L5
R TR 167501
S R (e TR R (LOF)
HEE&EREMH 201347 H 24 H
REEFHA GRS E A R ITAF
BEE&EREAN o E T RHRAT IR AR A F
A5 AR S BB 467, 481, 394. 70 15
B o AT AN 5E
TSR T RS A 5 i RYINIES5E 5 Fit
v 201548 H7H
2.2 H& = mii i
G qrAN =Ry FEIE BEATAS B 0L T, 14 sl B &0 7= 2
SR 1 R o () T A A
P e A FE G BT R BT E MR B F SR, [ 4 LA
RAHE, U A BN BIISREE . W R R T OR
W& B SRRSO SR L BT IR M S R
TS, I A ) RS (1 B A b, i A A b A
X F R ZE R 35 ) W, S 3 S R ol 4t bL st
BEAEMI B BT 7
b4 B A e TR GRS
AR WAL 25 REAE AT it & T A A YA e R PR A b, AP
T4 JRUISE 7K T A0 TR AL 20K T s 2 20 36 4 R
&, mThEmiiyiks.
23 EEEHAMESTEEAN
I H REE&EEHA BEEREN
9 Lyl = = A ==
“i ;‘“‘% SRRARIEL | o ¢ ot et 7
/2 FRILIE 0
FEPEMTTN | BERAE 0755-82509999 010-66105799
T HE A4S service@essencefund. com | custody@icbc. com. cn
2P RS HLAE 4008-088-088 95588
fE R 0755-82799292 010-66105798




LZAEFE R (LOF) 2017 4FAFFFH 154 2

2.4 ERHEEHR
B G AR P AR T IE SR BN EL I O X ik www. essencefund. com
He G L B B HEE TN LIRSS MERT




LZAEFE R (LOF) 2017 4FAFFFH 154 2

§3 EFEMFIER. E&FERIALAEIERF R

3.1 FESHEEENMT &t
Sish. NRMit
3.1.1 EBHEFFERR 2017 4F 2016 4F 2015 4F
A I E S AR 41, 258, 650. 86 106, 522, 612. 46 213, 251, 084. 92
A HAFE 14, 217, 546. 70 54, 368, 873. 15 238, 015, 681. 37
TR 340 3 4 A0 AU H R 0.0158 0. 0388 0. 0968
PN B s IRE L (R 2. 02% 4. 94% 9. 92%
3.1.2 WIREHEIENR 2017 4FK 2016 4EFK 2015 4K
AR AT AL 43 Be 3 4 10 A0R 7 0. 2561 0.2101 0.1268
ARSI & P2 e 518, 544,873.94 | 1,617,637,607.73 | 1,804, 377, 800. 39
AR S 3 E 1. 109 1. 087 1.036
313 Zit AR FE bR 2017 4K 2016 K 2015 K
S A BT E R KR 35. 05% 32. 45% 26. 21%
1 BEWSHEARAEIERA NN (D WAz 53 & msk H, oF N3 2l as /K7
BT o80T
2. A g R S AR AR BN . Filias. HARBRN CREA M EA s ) fIRR
AR EHIRE, AIFRNE A S s B i EATHA e E sk HeERM
3.1.1 & MFIREHE KR LK SRS LB IR R LR
N B ﬁ}%’iﬁ#@ ikgjﬁttﬁc Mﬁthﬁ%
Bt R 2D WK | Rl | IR R b O6) @—@
. HEQ EHE)) HE®
HE=EAH -0. 27% 0. 07% -1. 15% 0. 06% 0. 88% 0.01%
L EANH 0.91% 0. 07% -1. 30% 0. 05% 2.21% 0. 02%
HEF 2. 02% 0.07% 3. 38% 0. 06% 5. 40% 0.01%
U e o 17.61% 0. 08% -0. 98% 0. 08% 18. 59% 0. 00%
/\Aa
ii:@%g 35. 05% 0.11% 1. 35% 0. 09% 33.70% 0. 02%
R (ZEFRMDBLFIEHR R LSS AR WL, AESFL S R N R
ZEETREL PR E TR AR B R E VS IC g5 A BRA A gm i i AR R AR T R 5




LZAEFE R (LOF) 2017 4FAFFFH 154 2

3.1.2 BEESRAEMDRES R THAMENE KRR D KI5 RS A

TE ER B E KR S B 4 be i W s R A 52 E st te
35.00% P R il
30.00% - i
25.00% T
20.00% B
15.00% ,‘ =
10.00% i
et P S
5.00% rt I il \,-\
B & /k"\\—’/{‘/\‘\’j"h’\_ V\"’_\_/mw,__‘%
0.00% m@mmmtm s
-5.00%
|— Fitip ik — Bt sl g
H: 1 AEESAFAERE A 201344 7H 24 H.
2. AEEEFIE, REFHAN M E S RAENZ Hilg/SA A WS MR TH A L4

REAFRMNLE. EOPERN, RESHHRAELHFTFEILEEFRNLE,
3. A4 H 2015 4E 7 H 24 HEE K LOF 4,

3.1.3 HESFREMDRESESFHERKERHE RS EEAERR R K
B

AR EN BT FENR RS R 2 H 5 vl o 2R B Ho

2014

15.00%

12.50%

10.00%

7.50%

5.00%

2.50%

0.00%

-2.50%

2013 2015

A

201
b 251 e

6

EEERGER KK -

%5 W

|m




ZAEFER] (LOF) 2017 FFEAF PR 5 1 22

T BRERCHEL LI, AMZEA BRFE LTI .
3.2 XX =R SHFESEHER
AFe eid £ =FRBATFIE .

s

6 I



ZAEER] (LOF) 2017 4F4F R 4 22

§4 BHAMRE

4.1 BEEHANKRESZHEN
4.1.1 ESEEARHAEEESHNEK

ZEESEHARTEA A Zrh FEE 2, s T 2011 4F 12 7, &AL T30 dMt
BEA 5.0625 1 TC N IR, AR SRALEE Ry TUl A A BRA W7 39.84% KA, Sk
FIA G IR A R REA 33.95% 1AL, 1L TiT LA X 37 35 50 5 A IR A FI 6 20.28% IR, )
% 55 A BRTTAE A Al HF A 5.93% 1 IR .

BE 2017 4F 12 H 31 H, AEEEIASEH 38 HIFME4L, BAWT: M 2012 4E 6
H 20 H A 3225 SRS Ry 1 RIS I B IR G AIE SR BT 2 46 M\ 2012 4F 9 H 25 HEE H%(5 H b
S 2 i 2 B 5 B e s AN 2012 4F 12 F 18 H AR 8 B 215 PRl KR & 8 R e sUIE 1 9 56 4
M 2013 4 2 H 5 HRE 2 EI G IR Hiiaied: A 2013 4 7 H 24 HRE M2 EFH 607
RUEZ R BT ES (LOF) (25 TR J i+ AR # 5 B 366D M 2013 4F 11 H 8 HiEE %
SRS P TR 5 T 5 4 A R 4 M 2013 45 12 1 31 A8 B 223 25 2 1 vk 72 0 e B VR
HANEAR RS, I 2014 4F 4 H 21 HREE 2 EMERER SANEH 7 4 N 2014 4F
11 A 24 H2E B2 G EMA R mTinit4; M 2015 4 3 A 19 HREH 20578 B2 3 Wk
SEAVIE SR PRSI 2015 4 4 H 15 H R B2 (5 2 A SR R C B R A AUIE SR B R 4 N
2015 4F 5 H 14 HEE H 225 ik — — B EBHEEUr SO R HEE . A 2015 4E 5 H 20 Hig
B E AR RGN B VR A BN S R A 4 A 2015 4E 5 F 25 F RS B 2 {5 Fa g g e R 3
e B VR A TR R 4 B 2k 5 A\ 2015 4F 6 5 HE Hl22 (5 88 A5 R H e B IR & TR 48 otk
M 2015 4F 8 H 7 FEAE P25 3 A I ARSI R BUIE R pt Ak M\ 2015 4 11 ] 24 Hik2
B HTEN ) RS BV A RUE S A 4 M 2016 4F 3 A 9 HRE B2 (5 2 M R AR A BUIE
I M 2016 4 5 H 9 HIRE B 22597 nl 4R R G e B & BUIE R BT Ak 6 A\ 2016 4F 7
H 28 HEE B 25 Hi ik R G BIR A ROE S R0t A4 A 2016 4 8 J1 9 HRE HE 255 H bx
FOIGH B IR G RE AL 3L 4 A 2016 4 8 H 19 F /ey B 2245 ¥ (i 72 15 1 BB A AR S 35 1
Hedr: M 2016 49 H 9 HiEEHZERIESE S Mt T4 M 2016 45 9 H 29 ki«
B R K RGN B IR A ANE IR 5 4 M 2016 4F 9 F 29 FI i Bl 227 o Al iR (3 05 RUIE 35 4%
BiAEG: A\ 2016 4F 10 H 10 FEE P22 (57K F 2 W22 BUIEF 4 B 5k . M\ 2016 4F 10 J
12 HEE 5 300 FREOMsa A KA UF A H 4 A 2016 4F 10 A 17 HRE 250
I TR T 2R G M 2016 4F 12 F 9 HRE B 225 F a3 R G I B R & IR IR Bk 6 A 2016

EA



LZAEFE R (LOF) 2017 4FAFFFH 154 2

12 F 19 HRRE 25 H e R iR E IR & BUIE AR S A 2017 4F 1 H 13 HiRE B2 1(E
K EE S WP U BN S5 3% 3 4 M 2017 4 3 H 16 H AR B 2o 45 Bt i R I e LR & AE 5
P Ee4r: M 2017 45 3 H 16 H AT HL 25 b [Hii 1 2025 I AR R G B VR & AUIE SR 43 7 5 4
M 2017 4 3 7 29 HEE 25 A VE QIR 3 U IR RS I B IR & AIE R4 i 24 M 2017 4E 7
H 3 HEEHZEFRNZH T RIS ER GRS, N 2017 427 A 20 HREHZ(E T
Ak 4.0 F= YGOSR TR E IR A BUE S5 0 4 M 2017 4F 12 H 6 HR S H 2 S Fa ki /K
PoE WIT ROR A7 & AR N3 4 A 2017 4 12 H 28 e 3 2 Ak 28 s WP Ui 5 A e ik
RS,

4.1.2 EEZH (RESLENH) RESZLEBEFEN

ARSI ESLE |
4, B4 (Bh3) WIRR UEZF A e

wmnm | menm | LR

FEb 2t 2uFeaiit . iR
EHARAFBREA S , TREE
HeFIHARA AR S R BT
HBETT O, o s o IR w5
EHEE R BAE, ZEIERRA AR
AHEF I B R A . B &
PARRAIL. 2012 4F 5 HIMA 21534
EHAAR UL A B E W il . AR %
&Rt KRG R AR TR I B 2 &
e BB, A5 TR KRG R
RERIEFFHR R e ZELRRAR
FRAEF R I S RG22, BUE %
I REEG | 2013 4R 7| 13,04 5 AR R 18 R e B TR A ROIE TR B A
Hgzed [ H24H B RAETH U R 24 U SR RIE SR AR B
. RASERG LB IR T 5 B A
EHSE GBI, 245 FA R RUE
FR GRS (LOF) (2215 TR 7 R fit
ARG E) « REFERENR
W ER S ML IR B & ZEH 3
JIRIGHER G I FR B G, 215
ik RIEHC B iR A TIEF R T Ak 4
TR BT IRl R e B R A RLIE SRR B S
& RETRE KRS AE S IEZ &
P R IME RSO E R & R
FERF S ZEFRKRIEIER S
RUESF R A S e g2




LZAEFE R (LOF) 2017 4FAFFFH 154 2

%ﬁ%i B, MR E SRS
ﬂﬁ@AixE%%#x%A,zﬁ

@ﬁ@AixE%mﬁﬁﬁx%
ﬁ w&ﬁﬁ% B PR BT 2 = [
SEWC R TR B . BT {5 TR K
RERRESIEFRRES. ZEME
Wk e S AR R B R 4 . B IR IR
2y E B EANE R RS ZEER

A F 5 1) 2016 4 10 R RIER R RS ZEFREMR
T | EesH HosH | 5.04F | VERCERABUEFR IS . ZEH)
B JIRIGEI ER G ANE SRR B 4. 25

R R VG L B R A RO AR R R 4
L5 R R I TG B R A A S A
G R HIIE RIGTL B IR A TR
THE . S HE R SR E R A BOIE

TR TG 5 EIE 2025 YHEER
RIEEERGIIERR RIS, EE
VERIHT 3 R s TR R TG IC B VR A BNIE 5
e G e S E S St 2B i1 8

e 1 EELHE) YRIRE W WIEAREM A S R HEHE, e MPhEn /£
HIA” #2952 m e e e H RS . “BAER” REAFRENAS (X0 HIHE.
2. WEF ML AR TR AT P2 GIEFRE MO G E R E BRI FR o FESR Mol A T8
BBl R AH SR E
4.2 HE NG B N AT 0B 1R 5 500 A 1 B

ARG, ARFEEE IR (P NRIEMEIEF R R EVE) . GIEF R TR
EEHINE) AATFRIEFRFERESIBIEEHINEG . QEFRREESE BEEEH L) 54
FAFANER BT SR E SRS S FAE, WRRSEEH . B, ZemiE
M BEAE AL 507, B\ LSRR X Al b, RS AR A AR R s, A
1 FE S A AR G HIAT .
4.3 BN E BN AL 5B B & B3
4.3.1 AP35 il BRI 5k

AEESEHNKA T ERIEGTHTTE, I T B0 P A G R st 46 18R A
=5 AN ZAZH5HN. A5 B NRIR AL G 0 Z AT T 0 ikt . i8R E
IR, AFEG HABE G TN T B BT HAh L AR B & 2 18], AR AEE R A [ A ) [
) 58 5y AT 43 B 4 TR M 2 Ak FR AT o




LZAEFE R (LOF) 2017 4FAFFFH 154 2

4.3.2 NP3 5 B B HRAT 1B 1L

AN, AFEGFHNRIAT GEFRRESFHAR AT S HEHRSEL) M
A AP G AHRBIEL, AR B BT AR A S, RIS 5
FERIEL, TR BB WU R A R A
4.3.3 RERXHIT AR TR

AIRE AN R KINARE SR TELZ AT N AEWN, KXF AR EHES 505
P ATESEAN TR H I 1058 55 RS/ B B 22 By oA L 0 IE 25 2 1 BAE R 5%
4.4 BN E B A 2SR R AL SR IR U B
4.4.1 MEPAE SRR REIBIED T

[l 2017 4, 404 10 AEHIE T 47 3. 01%_E4T 88BP & 3. 89%, 10 “EHAREFFTM 3. 68% L
7 117BP 2 4. 85%. HAAKFE, 2017 4ERETH KRBT LA N =B, Wad Z 58—l 4752 1 A M
2 H, FEFFRZEMBORICE, FraEvEg a2 oMo FlZ B, 5k PuE Bir 4 AR S H,
F2 B PR S b A e AR AR [ B =00 10 AR 1L A, HRRE B R R 2 A B .
HECRE, H=BURRRRRIERON, Rl 10 SEEIT A

2017 FEHMEBCR R R fd bk, B2 MBGRALL 2016 SEBSHUER . 2017 4, OMO FZ
=W, anE2 A3 H, 38 16 HA 12 14 H, 7 Ri¥[AF|Z_EAT 10BP. 10BP H1 5BP.

2017 4, B4 A IEE 47,2017 4, R001 A1 ROO7 ¥{E 2 2016 4E 147 61BP Al 77BP & 2. 72%
H3.32%, HENI KT 2015 4280 2016 4F, KT 2013 4R 2014 4

LAR T 2017 FEFEAR PR RSN, BRI SR e L2, JFE TR
B B BARATAT Ko HEMN N PEI AT BT, BUS 18 e
4.4.2 |EHNEE R SR

BEAMREIARA TGO BAES 1. 109 Jo; ARG H A EEKE Ty 2. 02%, A5
EC A AR HE IS 7 % 3. 38%.
4.5 BEANEREL IEFTH LTV EHKHERE

JEBE 2018 4F, WEBORMBIKIH, @D AT, 2017 FIRas Rl ge il i, iigis
TR R AR S . 2018 SEATF SR S AT . BALAT. s E AT RERRS:, ARAT RN
F RIS 2 IR, ARRYUG RS PER S 2R o 2245 AR LU BNy E 2 IR A1
AL B BRIl 85 g B Eflead, ImIA & A,
4.6 B ARG BN EEMAEEFEEIR 3

ARG NAZ AR RIEAE . IR S B R AUE A S B R 5E, RS ITREE I

010 |

0



LZAEFE R (LOF) 2017 4FAFFFH 154 2

BT AR EAT (G MR o AT I NARIEIRENE I I 15 [F) B SR B AT A (B S BT R BT
SV TSR 55 S DX A L VA B R P (R At (B2 | BBE S B B 0 2 P R 3R o A T L ) LA

0%

AEEEEHNN T HRME TG MITRE, BOAMER A 2. MERRS7STHE AR
SAG DL S5 B L, AL A SR R, T A R e i S AR BE A A R A A T i, PRAE
L < A b 55 HE R S S R B DR g B MR B A SUHHE . fER R Tt AR
A ME R RS L HIE, AR RSB ZE . Pai R, BEWai il R e B

BER. BETCES. A5 BT ORI SR AL AR 0 ) R — 44 B A ANR AL, BB B B b
2l LU MAER IR TAFLY . MEZR ARSI TU R PR, e e
R R B R L BT A IR TR A SOREE T I AR RS AT WU EE RS A T et
B AR R, P ER AR S E R E R, MR MEEN AR 8 AT
U AR 55 B BAR AT, B HETA 58 BREE G E, IR 7 STAEREATVAE PR X I SRS
T E A E IR BB . R SIS AR — B AT A &, W IR (B AR 7/ — B
Vo HfEEZ A2 BN ORGP, 0 A AOGHS & S A A B A I R RN L], fR T
AR TR B2 LA A o AT B BN S SAE TR %5 5 Z 1A A7 AEAE ] KA o R

AR IR AL B PN QLB (10 5E IR 95 LR v ok [ 5 e 45 55 PR ST A mI AT R
TRBA AT, HA% L) e SN O3 b Rl IE 52 BRI SR MOt (225 diE
4.7 B NXTR & HA A S 2 B B 50 3 B

IRGEAH SAE I E FIA T & 15 R 240 58 KSR Bris Bt i, AR AR & IR HEAT R 5y
Mt
4.8 |EFNEBANFEERA ABEHE ST HETERZRRHA

o

11w



LZAEFE R (LOF) 2017 4FAFFFH 154 2

§5 FEEAHE

5.1 N EESTEE NERTE1HE LY

AR N, AT S I NS 245 F A US4 B 5 < (LOF) BB e, P A<y
GEFHRRIEGIE) S HAE AN G & RN RME, AR IE 5 S0 BT A AT
AT, SERRPUS ST 1R EIEE NBURS 5.
5.2 FBE AR ENNEZERRIBEREINTRE . H#ETE. AEIESHRKEHA

FREWIN, 215 FRGF BUIE SR 5 5 HE 4 (LOF) BN — (SRS HA IR TUT A RITE %R
1B FA G IR B BB G (LOF) IR B IaE . R T E THE . F= et 400 P DU se ] A - 55
P MIT SR L, AEEARMTIE RSO BUA AR KT, (2% B s /E 4%
RIS A R RUERAT . ARG IN, 28 TR H AR RIESR 55 2 R AT HIIE 70 i -
5.3 FBE ANFERREFTMFEBEFEAFNRE. ERANTERESL

AFRE NRIE R 245 2 8 BEAT PR DUAE 2 =) 20 i A48 R 110 2245 5 M) o o BRI R 430 R 2k
(LOF) 2017 4FAEER &G I 5548 R PRI FNES G Witk EHAEIRES
WHRBAT TIE, LLEARESE. M.

&
&

12 i



ZAEFER] (LOF) 2017 FFEAF PR 5 1 22

§ 6 FitHeE
b 2017 SRS ARG D2 2K B ST 4 5 @ ot &, Eis
T S M EL T hRvE e R R LB TR . VA AR T WA IR 4 B 110 25 VELH N 2, TP
R AR

of
A

e

13 I



LZAEFE R (LOF) 2017 4FAFFFH 154 2

7.1 BEFEHARR

§7 FERMFRK

it REEACTFRIEF TS (L0

WERIEH: 20174 12 H 31 H

Bhr: ARt
% e AHIR EEER
2017412 431 H 2016 4£ 12 H 31 H
#
BATHEK 6, 276, 265. 67 5, 058, 022. 53
S A& 1,291, 872. 08 42, 584, 515. 69
17 H PRAIE 4 28, 514. 86 14, 591. 67
5L Gy M A g 610, 024, 263. 40 2,033, 100, 025. 64
Horp: RERTE - -
BeiE - -
fidr 4% Bt 610, 024, 263. 40 2,033, 100, 025. 64
T RIS R - -
A A - -
frtE A gt = - -
SN IR S gt 7 - -
EYSCIE 7 B K - 129, 784, 766. 03
IR R, 9,573,733.15 31, 998, 887. 37
IDAidive] - -
JEYAT EH g 3 2, 379. 50 38, 849. 72
1 JE T A3 At - -
HoAh gt 7= 123, 540. 99 14, 523, 540. 99
gt 627, 320, 569. 65 2,257, 103, 199. 64
SR AL i LEER
2017412 H 31 H 2016 4£ 12 A 31 H
i
JL B fE K - -
3T 5y 1 4 kA £t - -
7 25 4 il 47 5t - -
S HA [ e 4 i 5% 7 K 106, 979, 553. 78 637, 599, 413. 60
VAT 23 B K - -
I A8 ] 3¢ 882, 017. 58 126, 571. 07
A N R 315, 932. 45 1, 002, 466. 38
AT 90, 266. 40 286, 418. 96
AT 5 R 5% o - -
IATAE 5 B 1,475. 46 13, 354. 07
I AZ A B - -

14 7




ZAEFER] (LOF) 2017 FFEAF PR 5 1 22

A S 225, 791. 74 37, 272. 94
A ) - -
18 E A3 47 it - -
HoAth A7 5 280, 658. 30 400, 094. 89
ffiait 108, 775, 695. 71 639, 465, 591. 91
A E A

SR 4 398, 799, 816. 82 1, 269, 478, 971. 38
KA ECA)E 119, 745, 057. 12 348, 158, 636. 35
ECEZy & henas 518, 544, 873. 94 1,617,637, 607. 73
B RN BT 2 B A e v 627, 320, 569. 65 2,257, 103, 199. 64

VE: REEUEH 2017 #£ 12 H 31 H, EEMBUSE 1. 109 76, FEEM AR 467, 481, 394. 70 177,

7.2 FIER

it REENGTFAIER R S

(LOF)

AW 201741 H 1 HE 2017412 H 31 H
Bfr: ARt
A3 AR BT LA A
o H 201741 A 1 HZE 2017 | 201641 H 1 HZ 2016
#1231 H £12H31H
— A 33, 904, 558. 36 83, 390, 458. 55
IRIESYI PN 65, 835, 165. 18 116, 335, 152. 23
Hodr: AFECREIRN 619, 547. 16 1, 763, 399. 54
e DSY PN 64, 392, 407. 03 114, 074, 950. 73
B SCRFUESR AR RN 557, 589. 04 -
SEN IR SRl = I 265, 621. 95 496, 801. 96
HoAF SN - -
2. R IES (AR LL “=7 3HD -5, 637, 392. 46 18, 527, 191. 21

Horp: B

HeHuiiam

figr s

-5, 803, 040. 37

18, 527, 191. 21

B SCRRIESR BTG

165, 647. 91

AR En]

fiTAE LR ok

A 2

3. A FHHEARS . (FRAREL “-7 SR
)

-27,041, 104. 16

-52, 153, 739. 31

405 (R EL “-7 S

5. HAthffo N (5L “=7 S EAD 747, 889. 80 681, 854. 42
B = BH 19, 687, 011. 66 29, 021, 585. 40
IR SZPNE Ry 6, 958, 403. 16 10, 471, 157. 18
2. fEE 1,988, 115. 09 2,991, 759. 22

15 7




ZAEFER] (LOF) 2017 FFEAF PR 5 1 22

3. HERSR _ -
4. X 5HH 25, 953. 48 34, 437. 75
5. FIE3H 10, 164, 276. 64 15, 068, 497. 27

Forpe SR A e R B 7 S

10, 164, 276. 64

15, 068, 497. 27

6. HAth 3 H]

550, 263. 29

455, 733. 98

= MEEBH GHREB “-7 SIEFD

14, 217, 546. 70

54, 368, 873. 15

e TR

M. #AE Gegmbl “-” SR

14, 217, 546. 70

54, 368, 873. 15

7.3 PEEN R (BeBE BHR
it REEAFTFRIEF TS (L0F)

AR 20174F 1 H 1 HE 20174 12 H 31 H

Bfr: ANRMT

B H

A3

20171 A1 HE2017%# 12 A 31 H

Sl &

R EEAHE

FrEE AT

— WA A B
SEAFED

1, 269, 478, 971. 38

348, 158, 636. 35

1,617, 637,607. 73

NS i EA¥= ST PG
HEAHEAR S AR
1)

14, 217, 546. 70

14, 217, 546. 70

=\ RSB S
A A AHE AR B AL
GFE D L =" 531D

-870, 679, 154. 56

-242,631, 125. 93

-1, 113, 310, 280. 49

b, 1 eI

1, 568, 080, 902. 22

436, 783, 584. 61

2,004, 864, 486. 83

2. FE 4B A 3k

-2, 438, 760, 056. 78

-679, 414, 710. 54

-3, 118,174, 767. 32

VU A 3T 0 22 e B AT
NG BE A 77 A 1) 2 4 1
EARS) GRERD L <=7
S

o BIRATA &M (3
EATHED

398, 799, 816. 82

119, 745, 057. 12

518, 544, 873. 94

JH

LR LR

2016 F1 H1HZ2016 12 A 31 H

e &

R BAE

FrAEEREAT

— WV A (B
EAHED

1, 486, 218, 902. 47

318, 158, 897. 92

1, 804, 377, 800. 39

16 T




LZAEFE R (LOF) 2017 4FAFFFH 154 2

. AL EESN AN
H AR EE CRIF - 54, 368, 873. 15 54, 368, 873. 15
D)

= KRS HEA 5
HE ) i E AR Bl L -216, 739, 931. 09 -24, 369, 134. 72 -241, 109, 065. 81
GFEJ D PLC -7 538 51)

Hrp. 1. HEEHEK 2,047, 154, 894. 95 525, 368, 554. 19 | 2,572, 523, 449. 14

2. FEL BRIk -2, 263, 894, 826. 04 -549, 737, 688. 91 | -2, 813, 632, 514. 95

VO A0 32 < B A
NG BE A 7 A F) 2 4 0
EA2 5 GFEmES L <=7
FIHAD

T BRI &M (3

\ 1,269, 478, 971. 38 348, 158,636.35 | 1,617,637, 607. 73
EHED

RPN 55 1R AR 7
AT 7.1 E T4 WSROI NREE:

KA B R AT
IS N TS TAER A PRI TON
7.4 WRME
7.4.1 BEFEARIFMW

AR TR B 8 (LOF)  (J5 “ A5 TR AR ROER B IS, UM R
“RIEET D ZPEIERREEHEE RS (UFERR “HEIERS” ) 2013 4 N R UER VAT
[2013]673 530 (K FREME2 M5 R R R BNE SRR S L) M, hfEiks
EIAMRTUEA A (hie NRILAIERE SR TR EE) R (2215 R 2 Gt 25 B UIE 5 5 o
EHEGRE) RTINS RIEGARARIR, LR E.

ARFEL A B BEAEWIAA 2013 45 6 H 24 HE 2013 4E 7 A 12 H, A A SE4EWIAA 2013
FTH8HE20I3F 7 H 19 H, SHESREZKEPTHNES I RFREE a0 Kb
Haz7K 4B (2013) 55 60962175_H02 SR F M o IR BOLEENOFRING B GF B EE AR
M 2,923,134, 980.80 jo. &M ENERS®R, (EFEADHEOFMIEF R G E )
T 20134 7 H 24 HIERUAER. BIE 2013 4E 7 H 24 HIE, 25K AHIESR R B 56 Ol R
18 OR S SR I RO BE S0 BRI 27 5 1A G B0 ARG 2, 923, 134, 980. 80 7T, #Té
2,923,134,980.80 fr &8 A BONW B SAE TR R EEEHA LR EAANRT

780, 701. 34 JG, #4780, 701. 34 pIE &4, HAEF] A S BB R R ESZERH BONEE

017 W




LZAEFE R (LOF) 2017 4FAFFFH 154 2

SHBINIEZE G A &80 AR TH 1,923, 134,993, 17 76, #7141, 923, 134,993, 17 (3344
Bl ARG T SAE E UOR SR EIRE N N R 632, 956. 03 76, #4632, 956. 03 43
FEE A EHR B USRI JOR S SR IA BN B 4 A0 N RT 999, 999, 987. 63 7T, #E
999, 999, 987. 63 17 =B Hill: A BONETE S 15 ORGSR N P A RLE O AR 147, 745. 31
g, 1 147, 745. 31 A FEe i ai. A LW seiicR 3t AR 2, 923,915, 682. 14 75, i &
2,923,915, 682. 14 & Ail. AFEEMESEHR NN ZEESEEARITAR, HEMEILHN
oy BN SR EA R THEA R, BEEFEE A v E TR R AR AR .

W (BRI RGHENEHF R LSS AR M (CRERR SN TS
HHVAD) e, AESAESARENZHE 2 FN, 5% 6 MANEE M 1LER, &
GEBENE TR A TSI, SR A PESOTURETTREA 1,000 T, EEOEEG
NFEA I EF] A O B F T S L BRI ek, 1 38 R AR R HES 2 4R Y, A B B G LE,
AR BRI . 2014 45 1 H 23 HEF A 55 1 DMERSHEITEIEEH, £FAFHE
HTAEE G AU AUN 1, 923, 767, 949. 20 17, FrEbLBldy 1. 02268493, Hr5ia fEE G M AU AT
1,967,408, 493. 36 fit. 2014 4 7 3 23 HASER A 13 2 MESHIITEEEMER, FH A JrEm
IR AU BTN 294, 305, 951. 71 3y, FraEELEIN 1. 02578630, 1o HFE G0 LS AN
301,895, 013. 68 fir. 2015 4F 1 H 23 HAFER A 05 3 MESMPIITHEMH, TR A 5T
B GBS BN 864, 250,243.85 4, A LLHEIN 1.02621370, 7 55 A JE 4y e H N
886, 905, 439. 28 f. 2015 4 7 H 23 HAFEF A M5 4 MESMIITFIEMEH, =F A FTHATH
FEMBUSHN 1,473,413,135.12 4y, A LEEIN 102578630, 7 5 J5 ) FE G A0 AR AN
1,511,407, 010. 26 {7 A B (I AR K AEAAL, 1579 1,000, 147, 732. 94 43,

WG (BRI RBHF AR TS TSGR, AFEETAEMUG 2 F50 FaaE W a i,
TG B HERBRA AR, AsEHN ETIFBEIHE S (LOF) o JeE A FRAE AU 4 0 AR T A
“fERARFRBOES B 64 (LOF) 7 o R A AR B (R 3E S 00 4 LA 1 10 56 G 0 A0 (1 2
HERE Ay BT aUEE 4 (LOF) 40, /3 BE 4 11 R O S5 B (b 5% o AR (2205 5 R 4 it 2
UE S5 4% Ik 4 oy e 1E W S i 2 & 00 T R A I A ), AREE MBS EiEE e H oA
2015 4£ 7 7 24 H, ARIL G TGRS (LOF) J5 12 6 A E 1 % 9 AR T 1. 000 JT.
FERGHHHSH, FR A P00 RS MH AN 651,050,253. 71 iy, & LEIN
1.000142466; EF B #7507 (I LM FUSHUA 1, 000, 147, 733. 94 4y, HFTE BN 1. 264009622,
Pro)a, 2455 (LOF) SR #iy 1, 915, 339, 364. 17 4.

LA 5] (LOF) T 2015 4 8 7 HARIINESRAL 5 Bk 1. [2015]379 5 AL R SRR

018 I



LZAEFE R (LOF) 2017 4FAFFFH 154 2

RS LTS, LTSN 657, 302, 696. 00 134i. A L1585 M ST EER A,
SO NS BYIRESRAC 5 BT W s Bl i i

ARHE AT BN A RIS M &t TR, GREE P IRIERT BN E G A7 52408
Mo BORE G Sxmbft. ARG At RIS RORLE R BPCRRIES . ARG (F
I 53 BS 2 5 W RT3 ) T I D AR AT A7 3K A5 4 TR L R iR sl IR MG 22 Fo VP 4
R HAL SR TR . ARG AEBN R LR BUESR R, Hi 25 —%H
Yy i R T s A, DA AT R DR AL IR T T B IR DR TR P S TR i PSR A R %
VEA] 4y BIAE G PR G P AL OAGIE RS o AE R WU UG Fo ViR S e HoAt it A, B4
EHNEATE LFETG, T LK H NSV, HC A B L) AiG e e R0 R SR R
REEL B RBIBN: BRI B AR TS W= 80%; M4 F I HE—4 LAy
YRR 53 27 (0 L A9 5 VAN T 4 W P13 E 1) 5%

ARHE G LS LU UHEE Ny h iR A FR AL
7.4.2 THRR IS HI A

AR 5540 F 3 BRI BOH AT Ak 2 T U —JAR T U )  DAR L I A S AE AT I B 22
VRN FC S AT (R PR R AR LA R AAR DGR (LA N8R “ el v 07D g, TR,
R TAERAR LI ZEAE BHERTH, WMS% T PEIERRRE SR BITIERAAN GEH
BRGSO SAE 51D R EE N 22 1 (R IS B B 23 0 2 6 TR SR R B 4 A
W55 4R TR L) GEFHE S5 SRR HIME) EFR IR A5 B4 78 P 2 5 4% 2 )
25 CRERSMINEGHR). GEFRTEEERBERMN) 58 35 (STHREMER
G ) A ) CUER $5% D2 < 15 B3R XBRL BEAR SR 3 5 R EAR iy MR FE AT > ) I oAty o [l
Wi 4 R o IR 25 5 W ik o M i 4 AU FROAR SR

AR AR AAS R G R 82 20 8 R B AR
7.4.3 BIE AN S THAEN K oA A S %€ H 75 B

AR FARERG & AT EER, FSe, el 7 AR 4T 2017 48 12 H 31 Hi
SR A B 2017 4R BEREEE AR RIS AR B 1
7.4.4 ZREFTRANSTBUEE. Sttt SR —HEEHR G — B3

AAR IR A 2P BOR . 2T S ol — AR R S A — 2

7.4.5 BLIR
7.4.5.1 EIfeHi

ESF (B ZHETERBIRN 1%, ik %gh.

019 i



ZAEFER] (LOF) 2017 FFEAF PR 5 1 22

7.4.5.2 VFTEBL

EFF R B R G MES T B HION, BHESESEIREE . eI ZMUON, RIS . 4
MWON, iz IRLEMIN S AR IO, & A ESAR LTS8 .

7. 4. 5. 3BYMERL

MR BER. E Z 855 SRR (2016136 530 (5% T2 HETT 2 A o B R 8 &)
I [2016]46 53 (& T3 — 5 W 4 [ HE T 5 SOl Al Rl A OSBRI IE 20 ) B [2016] 70
T30 CRT R R AT RS Y (E ABLEOR A @ A1) (20161140 530 (5T W < filt
AR R 2OE A B IR S5 S B (A BLBCR s AT . WBE[2017]56 53¢ (O T BEE T I ERLE
RN ERAEEND AR (2017) 90 530 (ST AL ] R B 7 ik TR A0 11 45 48 (B0 5 5 1 Je k)
FRIRIAE S HAtAH SGT2A0 -

B s B R R AR B BT, AR RE N ERAEIN, B 2018
F1HHE, BESGEENGERE IR R A AR REAT Y, EE T S TR T
%, TR 3 RSN G AL . X BHE 7 AR 2018 A 1 H 1 H RIS B I R R AR R M B A
FAT A, RENHMERLR, AN CHNERR, COBBNEE ™ mE A LG H 41
HEER SNBSS (PRI IR R, TG R 8 A
IEHEEEELRE. RN ARG ER: E. 7 BUFETRLE O B SRl F AR
MR RAESG BB A7 SN (B
7.4.5.4 MAFERL

NN RBLE Y 20%.

MR BEERRE . AN IR R E R BN, 1 ETHATE . fidFK
AT AN S R LE R 2 SRR 0 B A S KAl & R ARG A TS A .

g BT A E o BRI ZLA S, REBOHIRAE 1 MH BN (& 14D B, HRE
CURI A 2R AN B S8T: FRBROURAE 1 MHULER 18 (19 1, #iEd% 50% A
PIANRT AT AR FEBOYIBR AR 1 R, R ZDR T AR St S AT A

BB E A7 AMLE TG N BL
7.4.6 XEXTR R

RIKTT K SR ENIR R

ZERGEHARIELAT (DUNER” | BN, EeHEIY
TGRS )

I TR ARAT e A BR A =] (BURRIAR” L | S8 N e EL
I ERAT")

ZASUETF I A PR 2 7] (DUNRIAR” ZAF0E | 2 S BRI e EI

20 7



ZAEFER] (LOF) 2017 FFEAF PR 5 1 22

7")

T BB AT PR A 7] e B BOR
TR 55 IR ST 7] e B BOR
Al L i MU X B 2 5 5 A R AL NI
ZAGH R E B GRYD FRA At N

am

GASHLIERAUR R EH GRYID BRAR | REFHEATFAANFAA
V1 ARESEHANT 2013 12 A 2 HEL T 2R T AT Z e B0 EEH GRYD BRAH .

2. MIEARGEHN T AF ZERBBUOR 2 A R, ZAES R RA 10065 T A7 %
ERC BB B E H GRIID A RARBATWHEOFHEREEM, EREHECTEOT 2017 4 11
H 30 BRI 37 i B Ry 0 B e e

3+ LA SRR S A 115 b 55 906 Bl P 44— AR R b 23K 1T 37

7.4.7 ARG K LA B AT HARI R SREX T R 5

7.4.7.1 BT RS R 5 HTu#HITHRIRR 5
7.4.7.1.1 IRER 5

AN I AR P e 1 B AT B TR] e i SRIB T 5 By B HEAT IR A 5

Pr

7.4.7.1.2 RHERL S
ARFE G AR N R b AT LR A ] TEiE i R BB T A 5 B e AT IR 3 B
7.4.7.1.3 RFEEIEAL 5
AR FE G AR A B S b A B AT B A 8] Jead i S B A2 & B e A T I 2 R AE 5 o
7.4.7.1.4 BGEZZ 5
ARFE G AR A B S b 5 B AT B A (8] Jead st S B A2 5 B onist A T I BGIERS &)
7.4.7.1.5 M ATREBT B &
RIS A A W R A B T B TE) T N S A SR B T AR 4 o
7.4.7.2 RETHRH
7.4.72.1 B&EHT
Hpr: NRMoo
pi | A BE T L ]
i H 201741 A1 HE 2017412 | 201641 H 1 HZ 2016 4 12 A 31
H 31 H H
M A ) 3 A NS AT
" 6, 958, 403. 16 10,471, 157. 18
Hodr: A ENE 431, 429. 61 368, 626. 35

21 W



ZAEFER] (LOF) 2017 FFEAF PR 5 1 22

| P g | | |
e ERESEFAENZ B 2 FNBESERARUE 2 T EE N LAt S s, AEE
(R 3 2R A4 — I B B 1B 0. TO% S B F it . T IEW T

H=E X 0. 70%/ 44F K%L

H ok H ST ) 2 4 8 2 2

B AT H 54 =l

7.4.7.22 BETEHR
Hfr. ARG
A 4 AT H A
AH 201746 1 4 1 H% 2017 46 12 | 20164 1 H 1 A% 2016 4 12 A 31
H31H H
5] % A R I 4 8 37 A+
fEe=2 1, 988, 115. 09 2,991, 759. 22

e EEEAFAES HE 2 FNEESE FAEME 2 F i oy EiirietiEe (LoP) 5,
AREEB IR ST — H B B FE M 0. 200104F 28 R it 2. 1HREINEWN T
H=E X 0. 20%/ 4 4E R 2L
H ok H RETHR I G 15 2
E J9HT— H B2k M7 5l
7.4.7.2.3 HERE
FEERARE 2 F T E 325 TR AUIE R4 55 4 (LOF) J5 , AN FRUSciUes &
M55 9%
7.4.7.3 5RET7BEATARAT [H Rk T i K25 (2 E W) 32 5
AR HE A e b A AT EEIRIOR 5 SR R AT AT TR RE T 3 i g (B IRl 25
7.4.7.4 ZBRETTBRRAEEHHENR
7.4.74.1 |MEFANESEBNZHER RERFELESHIF N
AEEE R BN T A A S BB W] L R A A as F TR 3 S A 4
7.4.7.4.2 REWRGESE BN ZHMIHAN SR #1542 & 1B

AR EEER
2017 4F 12 A 31 H 2016 4F 12 A 31 H
REKTT 448 — FE A M S8 — R RS0
4 ﬁﬁiﬁﬁ?%% 4 O 5%@%??%%%

22 i



ZAEFER] (LOF) 2017 FFEAF PR 5 1 22

|Tz1§i£#% | 28, 570, 667. 33| 6. 11| 28, 570, 667. 33| 1.92
e RIS H A S T W AT S FTE A R/ S AR S SRR E — B
7.4.7.5 HREBRE FIRIT AR 8724 FF) B
mA: N
g A AR R] A A
AT 2007 1 5 1 Bi= 2017 4512 531 2016 £ 1 H 1 H£ 2016 £ 12 H 31 H
LR H
HAAR 470 =R R SIISEPN HAR %0 HAF) BN
T RIARAT 6, 276, 265. 67 240, 029. 01 5,058, 022. 53 340, 747. 33

Vs ARSI BT A SR AN TRAAT RS, 2RI
7.4.7.6 AESIERHMN S 5RO AHIESFHIHL

A A e A P BT LL SRR AE AR 9 2 5 I AR B I
7.4.7.7 FAh BRI 5 B Ui B

AN G A WA R A T L ) TE A BT 5 I
7.4.8 HIK ( 20174 12 A 31 H ) AR EFHHREZRIER

7.4.8.1 FINEHTR /38 R UESH T TSR KA HVIE Z FRES
AIESATIAA A R TR/ 48 A0 52 IR A 5

7.4.8.2 JARFFA BIE W5 SR UIE 52 KRB
N < A AR R FF AT T I 452 R A5 0 52 PR
7.4.8.3 JARFISF IEEERE 5 H AR NP I3

7.4.8.3.1 47 (B i 37153+ 1E [5] 14

BEARMEIR, KBS MNFERATE TG IE RIS 5 % SE B EIE 5 2R BN
57,479, 553. 78 JG, A& LA N iZsE N4 .

SERf: ARt

(e L] g5 24 FK [B] i 21 #1 H ARME | B8 K FAARAG AR A
A

101660026 | 16 A4 MINOOL | 201841 H 5 H 93.53 200, 000 18, 706, 000. 00

101552039 | 15 7§37k MTNOO1 201841 A3 H 97. 02 200, 000 19, 404, 000. 00

170408 17 &% 08 201841 A3 H 99. 70 220, 000 21, 934, 000. 00

it 620, 000 60, 044, 000. 00

7.4.8.3.2 3 5 FiT i 35 3% 1E [5] 14

BEARMR G IR, Se NFUETF AL 5 P 677 15 [0 W 52 5 2 1 0 32 H 18] A 4 73 30 42 3

23 W




ZAEFER] (LOF) 2017 FFEAF PR 5 1 22

49, 500, 000. 00 JG, 2% F 2018 41 H 8 H. 2018 £ 1 H 9 H. 2018 4 1 A 25 H. 2018 4E 3
H 14 H. 2018 43 H 23 H. 2018 4£ 3 H 27 H % 2018 4 3 A 28 HAt /GBI, %R 5HERA
G AE [ HA P A IIAIE SR 22 5 BT A2 5 W 5t 95 R/ BRAE 37 o 74 X R D T 3 N e (1 52 5 #50IE 95
55 T RLE W EL B AR HESR e, AMIRT 523 B G E 5 IR AR A

§8 BEAAWE

8.1 IREEH=HEHEM
Smif: AR
¥ i 5 Sl 3 4 8 BRI B

(%)

1| BT - -
Hp: W - -
BeiE - -
[ 5 Wi 2t # % 610, 024, 263. 40 97. 24
Hp: gz 610, 024, 263. 40 97. 24
B SRR SR - -
A A _ _
ST AR A - -
KN IR G gt 7 - -
Forpre SR R FR SN GR B 4 il % - -
BAT RGBT E T 7,568, 137. 75 1.21
A - 3 % 9,728, 168. 50 1.55
&t 627, 320, 569. 65 100. 00,

8.2 MIARBAT WA RIBMERRA S

8.2.1 MEMRET W RN ERRA S
I AR R ARFFA BT AR -

8.2.2 EMARIZAT W RIGBRERE B ER KA S
ARSI AT AR KA W B 5

8.3 MR A MM E o5 E G B A BB /N HRFF BT 42 B B B 4
AR GAR R ARFFA IR

8.4 MEHARERRASHERRZ

8.4.1 RTFLASHE i HIAIE & B 1#H 2%BET 20 L KIBREHA
ARSI AR IR BAIER -

24 0




ZAEFER] (LOF) 2017 FFEAF PR 5 1 22

ARFE AR IR L B

AT AR IR SR B SR

8.4.3 T BE R A B U H B E AR B3

8.5 HIRIEFSF MM RN RS RBAE

8.4.2 RTISEH SHE MM G B 1#+H 2%BRAT 20 & KB A

SHpAL: NRMT
¥ i 75 i fif ARME AR ST RE S (%)
1 H XK fii97 - -
2 P AT YR - -
3 SR 29, 910, 000. 00 5. 77
Hrb: BUEMESRf; 29, 910, 000. 00 5.77
4 (R Abie 437, 566, 116. 40 84. 38
5 A Ml HA i % 5 - -
6 O 116, 181, 000. 00 22. 41
7 Al (RIS #f50) 26, 367, 147. 00 5.08
8 [E] VA7 - -
9 oAt - -
10 | &it 610, 024, 263. 40 117. 64
8.6 AR IZA AAMHE SEE&F = E LI KD HEFF KR B4 Fior 3 s B4
GARAL NRMT
R | BT | BReR | MR GO AfeiiE AR il
Eefs (%)
1 136321 16 & #fi 400, 000 38, 876, 000. 00 7.50
2 124396 PR K & 604, 000 36, 795, 680. 00 7. 10
3 124395 13 MBI A% 500, 000 30, 685, 000. 00 5.92
4 1280405 |12 ek A 300, 000 30, 447, 000. 00 5.87
5 1380258 13 5w fift 500, 000 30, 155, 000. 00 5. 82

8.7 FARAZ A SME o e & 3 7= 8 HU B R/ NEEFR BT 48 B SCRAES B A
AT AT IR ARFFA B S L SR

8.8 & HIARIRA M B 5 E S H ™ E B RN R AT 42 S &R B R I 4

ARG ARG WIRARFFA L&)

8.9 MR A M E o5 E G B A HL B R/ HR P IO BT LA BUE S % B 40
AT G AR R ARFFABGLE

8.10 i 5 HIR A He L4 Bt 1 H 53 5228 5 B L v A

8.10.1 A3 H AT BB R BUR

AHE G MR 4

£ [ v B e 50 1 P 3

25 7

R EEBIRR AL £5.

SR A

KGR S




ZAEFER] (LOF) 2017 FFEAF PR 5 1 22

HEGYEE 5
8.10.2 ME AR AT SR B 1) H FUH SRS 25 8 40
AR FE G AR WIAR AR R G 58 5 29,
8.10.3 A HEM BB E PN
AR FE B MR AE JE <5 () v W 1 [ A 300 B A 150 TR M . LU BRI L 15 B EE S, AR EAS
5 EH 522 5 -
8.11 MR A G EMHE

8.11.1

5 I 2 SR MR ARSI RAT BERRA WS BTS2 SR A, AR gl H 3T
—HENZBIATTEDT. ATIHIEE.

8.11.2

A I BB (R AT A4 BT 2 e RIIE (A B R e, AN 8 BN A EE A
EER BRI N RN

8.11.3 HAZR HAth & TH 3 7= 14 %,
s NRoc
FFe B/ X
1| fFHRIES 28, 514. 86
2 | BISGIESHIE A K -
3| RS -
4| BICRE 9,573, 733.15
5 WAL FR D) 3R 2, 379. 50
6 | HARRSIHBGK 123, 540. 99
7| YA -
8 | Hih -
9 | &t 9, 728, 168. 50

8.11.4 HIRFFA HIAL T He B vl 5 e 52 27 B 4
AT G AR IR ARFFA AT B n] 5 557

8.11.5 HIR AT+ 44 B R AP AL SUE 2 IR B OL A it BA
AR GARERAR AR

8.11.6 BE A GG MK FAST TR 5
P IARR, 23 ME &t aea %=,

26 7




ZAEFER] (LOF) 2017 FFEAF PR 5 1 22

§9 HE&EMBFENMER

9.1 HIRESHTIFE NS BEFEANEH

AL

FE NG
e NP B | P LI BB NS
(F) & A BN BN
A i e A L 451 A B A L 4]
(%) (%)
2,048 | 228, 262. 40 | 407, 823, 524. 37 87.24 | 59, 657, 870. 33 12.76
9.2 iR EHEERHTRFEA
e R EPNE FEMH () b BT R (%)
1 | & AREE ——UHE 10, 001, 997. 00 21. 30
= KE R RA &) v FE 41k
2 9, 253, 097. 00 19. 71
— [ TRRAT R A IR A
B R RARIT N FE SR —F E e K
3 I (A T 7 5, 420, 695. 00 11. 54
FHAR 5 B — VAR AT — FER 5 [ R R
4 17 Aot e 5, 168, 115. 00 11.01
o E AR RS B0 A BR A | A AE 4 1
O | R AR A o 101, 900.00 001
Vo KA G — P2 RAT — P KA
6 1,511, 208. 00 3.22
EW RS G oR TL S 4 & P
. ¢§@ﬁ%%ﬁwﬁﬁﬁﬂiéﬁﬂ— L 221, 200. 00 5 60
AT
Y 901, 291. 00 1.92
X HT 775, 685. 00 1.65
10 | BR&EX 589, 800. 00 1.26
9.3 HIRESEEHEAMMNVANRFEELESHHBEMN
TiH FFE M HRE () b B AL %
FEEBAITA M RFFEARS 1,273,952. 75 0.2725

9.4 MIARESEHAN AL BFFEFIFBAE AT BXEHHFRL

H R T AR VES
AN AN, e BRI 5T ;
AT IS
WIS I SRR AT AR S 100

27 W




ZAEFER] (LOF) 2017 FFEAF PR 5 1 22

§ 10 FFHAE &M R

BT Ay
2,923,915, 682. 14

HEARAEMH ( 2013F 7824 B ) EEHESE
AR A5 W A ) 3 4y s A 1, 487, 724, 287. 88
AR A5 W FE 4 5 HR A 4 1, 837, 948, 797. 46
el A 45 30 3 4 SR R [m] 47 40 2, 858, 191, 690. 64
AR RS IR B A (&b bA-"1E A1) -
A A A A AR 5 4 A AR A 467, 481, 394. 70

28 W




ZAEFER] (LOF) 2017 FFEAF PR 5 1 22

§ 11 EXEMHE R

111 ESHIFEARS RN
RN A SRR TR BB AR

11.2 ZRSEHEAN. ESHEANLTNIESTERTHERAELRS)

ARG IAAIE SRS E BN RSB NN L TR E M IR E RS,

113 $EESEEN. EZ&M™. ZSTTEWLSHIFA

ARG WINARE ST MARSGEIN, B, EEEE S RIRAFI

11.4 E SR R I

AAR T BN AR R AL TR R RIS R

11.5 AR EHATH IS THTEZ G
i AFE GRS THI 55 B 2K B IS 55 BT CREBREE & 1K), ZHFPTH AR S
E%ﬁiﬁ%%ﬁ$%$%%$ﬁ%%§éo$ﬁ%%&iﬁ%ﬁ%%k%ﬁ%ﬂ%ﬁmﬁ

11.6 EEA. FEALABHEENRZEERATIFER

 RIREAATES R STE AL U R ICHI AR A S I L
.

11.7 BEE A A R X 5B uHA RBN

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

B ER A T IS SCASH 25 E 1 <
LV i AR
TR AR HAME | &
B ZEW | SR <
BRI
il
ERHIESR 2 - - -

29 7




ZAEFER] (LOF) 2017 FFEAF PR 5 1 22

[H % H %

BT R

HEIRIESF

HEIESR

DO | DO | Do

[ e

1

JTRAESR

2

T« AR b IR WS 25 COR T 58 SRR 4% B B 458 B JIE At FEE AT 5% I R P 368 261 ) RIE M B 45 (20071 48
5 MARHE, AESEEAGIE T (CEERSEHA R THEA R Z7 158 5 ootk FbriE A
I BLINED, W7 AC S R ITC R BARAE AL P AT 1 R o ANBE G H N K 7 s R V25 B 1
RGFFENERNZZ Ty e Bibn i, HABR BT, B AL
BEIRAE Gy BRI SR VPR S A BT IT %, I A A RS BT IR e S E

11.7.2 FEEHHUES A 7 3 5 B BT HANIESF B E K

B RUEHE B AR A

S AR
e kA B
41 b3
I
RLES S By i
WEeE | Ricammt] e ey
. oy W R
|
0 H L
1EQINEZ 644, 852, 365. 28 100. 00%43, 607, 800, 000. 00,  100. 00% - -
pT i - - - - -
S i i i - - -
R - - - - - -
En— i - - - - -
PSR ; § - - - -
R i - - - - -
§12 B RHERRAOXMEEFR
121 S BB S O BIA Bl 20%H9 M
S
A AT G Y A HEHIA TR
u "
2| memenwn | i - I~
FT kst oon | 00 (M BE FABE | s
K| N— g 1 g .
5 iy ] [X ] i %)

030 7




LZAEFE R (LOF) 2017 4FAFFFH 154 2

Ig 1 | 20170101-20170110 | 362,975,499.09 | - | 270, 000, 000. 00 | 92, 975, 499. 09 | 19. 89%
4|
A
A
7 iR A XU

AR 0 R B — BB A i e B A1) A B B I 2 - B A 20% DU T s D R [ 1
oL, FIRE SR

(1) B e HE I 18] A JCIE AR IR B I 037 F LARLXT, Wl RE 2 ARk & A BN XE, B0k X ;
AR SR RFA HE e A L 51125 38 mRE e e < 3 AU AT FH) 20001 B — BB KL [m 51 & AU m], - <
BNFTREARYE (BEEGF) ML g i e ml, W iRk 2 MR H BLE CGEAKD RAEEH
Welel, HEGEHEATRARGE (GEEEF) WL L FEA A G AE R B, XA 5 (8 o] /0 2
I A

(2) LG ABE I UL DANA 2 ek [l (B 75 22, U Rl B Ao e B 7 1 9HE 2 B AR L, 52
Wi 32 < RO B I VR AN 2 7K1

(3) PBIEEGERS TS, BRI R SR N A B 7, B e E O 3 5

(4) FEE TR /N, ATBE T E0H 3 B 52 BRI AN RESCHL AL 6 5 [ 2058 IO BEBE H I S B S ms 5
(5) KAUE: [ K < 0 P UL A, ANRET AR AFBE ISR AT, R AR 2 6 R O 240 5 T i 75 /) 2%
IG5 RS

12.2 R E VSR HMEEER

.

ZEHESEHARITLAA
201843 B 31 H

31 W



	§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 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 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 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国债期货交易情况说明
	8.11 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




