KBRS E R & BIE SRR E S
2017 558 4 FEWR G

20174 12 H 31 H

HEEFEN: RESEEHERAH
BEERXEN: PEERBITRBERAE
WEIXEH B 20184E1 H 20 H



K [P R 15 AR 7 £ 9 B i 2017 4E 57 4 FRPE A

§1 BEHRR

R EHANES S LEHERIEAR S TGO R EICE, R s E s,
TR LN BRI FSEE L AERR PR AN T8 A ARAE AN ol B 54T

BEFUE N EDERRAIT B A IR A FIRIE AR S S FIE,

T 20184FE 1 H 19 HEKTA

W HIM S5 ARbS . IERIMBB A GG NS, RERRNEAFAEERICE, RSV

TR B E KR -

e AR USSR ST RN PR IE FHBE 50, (HANVGRIERE & — & B A
HE WS ARILRREIL .

B AINEER R

AR M 55 SRR A 1

B AR, BB AEAR WP BE DR SR LA 4 ] B A

ARERH 2017410 A 1 HE2ZE 12 A 31 Hik.

§ 2 E&r=HMn

R &R N %1 I a

5o A 090007

%ﬁﬁ%ﬁﬁ S ARIEID G
AR H 2008 £ 11 H 26 H

ﬁi%XﬁAfﬁﬁ@

2,544, 128, 138. 34 11

BBt Hbx

BRI S B KRR MG (L, Fmi s s (R,
SRR 0 LR, R B

ARSI AR R I ATSE T, RIUE S5 SR 3T
AT ICE, EATIACE . BB B S AT
BT R A% TR SR . A E B R
ik#ﬁﬁm% CAIYIAE ZRCHE ey RS (R T4 T 3R

FIRERIRE BT AR RIS, SRR B, Sl
*ﬁﬂm% H%T%%%&Nﬁﬁﬁﬁ,ﬂﬁﬁ%
IR/ ARRATRER T RS, BTN B Bl

b S e AL

80% X VP& 300 FEH+20%X Fi g &g H

JRRSE A 2 45

AN i T XU A e 7K T3 ARV 5 R e i
RG24 (R TGS e AU IR T IR SR 2k 4 H?L#
St miinie.

LN RSB HATPRA A
SEHEAN DG RARAT et A PR 4 7

o
[EEY
N
=




K [P R 15 AR 7 £ 9 B i 2017 4E 57 4 FRPE A

§ 3 EEMFHEIFMESIHERI

3.1 XEMFHER

fz: AR

FEWM SR br

WA 2017101 H — 20174 12 A31 H D

L A B SE i A

94, 318, 354. 62

2. AHAFE

260, 161, 310. 53

3. BT 25 3k 4y RS J A

0.1170
4. AR FE G T =1 E 3, 136, 840, 579. 88
5. WIR I S A E 1.233

TE: 1 AW CSEIR R 2 AR RO . Bestlicas . AR O3 2 se a2 sl as) 0Bk
FROC SR F G IR, AR A Sl s n_ BRI A o (B3I as -

2+ Frid e SR AN IR N S &SI, TG SRl K P ZA% TP

ST

3.2 e ERIN

3.2.1 AR & PR S B EIE K R KI5 R 57 b e as 2 i EL

X X X Mk &5 b 3 FE v
HHEKE | EEKER | SRR s
1IN o . i 24 527 /\‘{ — —
B B @ b2 K25 2B 4%@??%% O-6 | @—®
TE=ANH 10. 38% 0. 76% 3. 98% 0. 64% 6. 40% 0.12%
37 12 W




K [P R 15 AR 7 £ 9 B i 2017 4E 57 4 FRPE A

3.2.2 BESAFEMURES RTHAEE KR LIS RN LB s R ARSI ) R

385.70%

308.56%

231.42%

154.28%

T7.14% \W
0.00%
o - o - 0 @
o o ) A Q o
— o [ w0 (] (5}
o [=} o + =} I~
(=] - — — - —
o (] ) o o o
(3] (¥} ™ (¥ (3] (]

|— B | T e T e e 1 R TR T i e T

T 1. ARSEFIE, BEEEH AR Y E RS A AR HEANAH NS 1 R4 sl
FraReaFNLE. ROMERET, ARESMHRRHAES AT GRS ERNAE.

2« ARFESGTLEEMEE 2015 42 9 H 14 HAME  “IIR 300 FRE0X80%+ {5 4 fiifa L
X 20%” AZH N “IPVR 300 HEH X 80%+ H L AR EX 20%” .

BVAIES T 2015 4E 7 H 22 HE H R USRS [R5 B S A IR S5 15 8 4 B 44 Dy Kl S [l 4R R
HROESF T IE4

§4 BEARE

4.1 HESAH (RESLHNA)

FEAFE G 1R G2 PR
i " e i g
w4 HA % GRam | BEam UEZR ML AFERR Bi

EHL. Bt
T Ay B B
oy \ BB EAR

AH 4| 2012410 H 2007 FEHIINK I 4
HE - 11 N .
BERE  apm |ain i B, i

EAT LW 5T
2011 £ 7 H 29 H®E
2012 £ 10 A 27 H

&
SN
b=l
H
N
b=l




K [P R 15 AR 7 £ 9 B i 2017 4E 57 4 FRPE A

R EUE TR R T A
R AT b %8 B 1 2%
LRI g A e S
LB, 2012 4 10
H 31 H& 2015 4 7
H 21 BAE KRR =]
i S TRAIE 2 B A
GREZM, 2015 F
71 22 HEAERSE
W[5 4 Vi A TR IR 5 4%
BREHEELH,
2014 4F 4 H 25 HE
20154E 7 H 21 HAE K
BT A A i SR AR
FREEEEES
H, 2015 4E 7 A 22 H
EAE R B F A AR
RN R A S
G4, 2015 F 2 B
3 HEME R
A7 SR AR 77 47
HREEEL M.
201549 H 15 HAZfT
s BH A S VR & BIE 27
WIS SR,
BA RSN TEH .
EEE.

I AERHY, SERPOAARERSEHENERREZH.
2 UEFFAMOVAEIR B TH AR HEE AT AL B4y GIEZRAL MOk N 53 BEAR A B AN IR SSHLE

4.2 EENNHR G A A5 S35 /A 5 TR 0L AU B

I, ATEEE RS GEFRE) -

. BEHB R ST REE

', NEE

4.3 ARG LT

4.3.1 AR 5 B AT IR 0L
MR CEFRI B B A

HSCIERIRLE »

WA NSRBI 2, TEi

GIEFF I &

1EY B RIEEEI S 4

DS T 1137, BUE TH SRR ARRE,
AEWSAFH . BRSNS BN I 507, FE RNV I Sz A AN M i 15 B8 X F i
FRE B AA 2 AT

SEL) KHE,

NAEHIT T OB & B




K [P R 15 AR 7 £ 9 B i 2017 4E 57 4 FRPE A

ARAF RN VRZBHHEL)  (CRREEEEARAFFHEZH WIS REHE) « ARBFHRE
HETHILIB L RE, ZEBEE BRI —Him R, s R g Bissh, W
BURERE WHFHT WERE . R HPAT GRS S BE B S RN B
PR TR BRI TSR, IR I DT IR SR, 28 5 i B AR A0 ST St A B F SE I AR,
SRE AR 5T - PR EAH AR, WS EE SO AL S R L AT S A A, T
2 EITRPMEILLE, RAE T AT AT RS AT AT 45 4L

4.3.2 REZHAT AL

O ) AR B S S A F R BT SR AL B ] [/ 138 55« IR 138 5y 58 R] BEAFAE 57 5 22 5 1Y)
AT RBEAT 73 W . 2017 4 4 R FE T EA R H G HREE S AFAER AR AL 5 FshAH
WAHESIHECU R R G 0 B AR R A& Z A AEREE R B R S, (BAMEES 535
P A TFE5E 0 IR H S 1158 5 A8 B0 (K B3 52 oy i 12824 H RS & %A B i $st &l
TR G AFAE 5 BRI H XA 5, SRR BT & AR RRAE 5 H S 7158 5 1T 37 158
e AN A AL o G5 R B R 2R AR i 7 AR FOR A, To s B G AR
FFERIMAE AT N, BEEGZ AN Z ARG oA AE A a it & Aae i 4 R R BB AL 5 [
ANAEAE R 2 Ik ) AT RETE o

4.4 WE Y N HESBF RSB IR0

WAL S LR EORERIA, SIS RNtk AR GIFERIEAZ, W T
D ETRIEECR AN B, SEANT — ke k.
4.5 MEMNE SRR

ARG AR S MBI A 1. 233 J0; ARG AR S M A ER K E N 10. 38%, Wh5;
FE AR 25 R 3. 98%.

4.6 REF AR STFH ARBRES T ERE RN
Teo

&
(o2}
=
H
N
=



K [P R 15 AR 7 £ 9 B i 2017 4E 57 4 FRPE A

§5 HEARHRE

510 REPFREEE=HEHEM
a5 i H & ) R ST o)
1| B 2,602, 835, 862. 75 82. 61
Hrps K2 2,602, 835, 862. 75 82. 61
2 | HEH® - 0. 00
3| Ml s 1, 780, 577. 60 0. 06
Hope fiige 1, 780, 577. 60 0. 06
B S FFIE SR - 0. 00
4 | R E - 0. 00
5 | ERbATA AT - 0. 00
6 | EANREEHTE™ 200, 160, 300. 08 6. 35
Horbre S E i SN
Lo i 0-00
BATHR MG B &M &5 233, 432, 513. 10 7.41
Hopt gt 112, 528, 053. 81 3.57
it 3, 150, 737, 307. 34 100. 00
5.2 |REFRIBT W RIRERFHE
5.2.1 |EPRLAT WS RPBEABRERTHE
R ) ARHHE Go) 5;%%%@7)‘%@“’“
T I 3N 7 N5 N 4 7, 400. 40 0. 00
B | RAK 87, 722, 825. 45 2. 80
C | ik 1, 806, 980, 851. 89 57.61
b i!;ﬁ\ WA R O A= R 797, 038. 89 0,02
E | &350k 66, 147. 99 0. 00
Foo| tRAERE 1,618, 157. 88 0.05
G | sk SAmELL 61, 864, 967. 99 1.97
H o | g Aol — 0. 00
I 5 EAE . ARG BRI S 10, 691, 336. 37 0. 34
7| &Rl 118, 648, 351. 39 3.78
K | =k 392, 266, 878. 73 12.51
L | ASEAIR S RSl 15, 366, 632. 23 0. 49
M| BB AR RS 744, 983. 65 0. 02
N[ KRS BRI 2 e it A B 78, 684. 59 0. 00

LA

1t
7N

12

7




K [P R 15 AR 7 £ 9 B i 2017 4E 57 4 FRPE A

0 | JEERMS. B AR RS - 0. 00
P | #E - 0. 00
Q | BAAtTAE 6,241, 874. 13 0.20
R | 3Cfb. RE MR 99, 809, 731. 17 3.18
S | &ZE - 0. 00
it 2, 602, 835, 862. 75 82. 98
5.2.2 WMEHREAT WA R RBERERERTHE
o
5.3 WMEMRZA RMHE S ES T = HE BN HEF R ET 2 ISR 5 4
| mEmE | mEsK | HE (D | AnhE Go | D oorn o
Eefsl (%)

1 002202 & MR 13, 062, 257 246, 223, 544. 45 7.85
2 002294 {537 5,397, 098 243, 894, 858. 62 7.78
3 600340 5 AR 7,621,575 239, 241, 239. 25 7.63
4 002042 AT 9, 850, 731 131, 901, 288. 09 4. 20
5 603556 WX 3,497, 801 127, 319, 956. 40 4. 06
6 300607 s 1, 844, 030 124, 656, 428. 00 3.97
7 002244 TRVLAE A 15, 612, 825 124, 121, 958. 75 3. 96
8 601689 £ A 4,974, 425 123, 067, 274. 50 3.92
9 601336 B LRk 1, 683, 308 118, 168, 221. 60 3.77
10 002595 SR 6,002, 578 115, 609, 652. 28 3.69

5.4 MEWIREMIF MM RHAFFREAS

FFa fiie 75 i A ANRME o) i B B L] (%)
1| EE G - 0. 00
2 | RATER - 0. 00
3| ey - 0. 00

Horpr: BURME SR - 0. 00
4 | ks - 0. 00
5 | ks R TS - 0. 00
6 | RS - 0. 00
7| AR CATAZ ) 1, 780, 577. 60 0. 06
8 | [AMLAFH - 0. 00
9 | HAh - 0. 00
10 | &t 1, 780, 577. 60 0. 06

o
[EEY
N
=




R BRI [Pl ke 15 TR 7 $5 B3 < 2017 455 4 = JEAlh

5.5 MEWARIE A AME G EE T HE IR MR RT LA fE R R Y4

Bavi
|t | Gosem | sm o | andeoe | HE

1 113012 | B{IpEEfo 18, 680 1, 780, 577. 60 0. 06

5.6 AR A FMHE G ZE ST HE LR/ MR BRI +48 B SCRAESF 308 A4
AT AR AR R RFAT B SCRFIE SR

5.7 R E RGN RYHE SES T #E BRI RIS SRR
AEEARERARFA T ER.
5.8 EHIARE A FMHE G2 T FE LI R/ R HORT A2 BGIE R R B4

AFE G AR R ARFFAAGLE .
5.9 MEHIR AT S B H BRI IR 5 Bt Ui B
5.9.1 & HIAR ARG B F IR B SR A0 3R 28 W 40
AT G AR IR P BT A 1 B
5.9.2 AEEGHF RIBHHFREBOR
AT G AR IR P BT A B
5.10 #RE IR AT S BB 1 BB K53 5 B0
5.10.1 A E G R BH B
AT AR A AR W 6 52
5.10.2 $R % AR A SR 10 R A 2 R B A4 25 B 40
AT AR A AR W 6 52
5.10.3 A E B R F N
AT AR A AR W FE 6 52
5.11 BRAEWMEME
5.11.1 AEESBH KA LIERRT 2R WA PR E RIS IREE, BREREHRHH
HI—ENZEATED. ATIER.
5112 AEESBHMAHLERET, BERATHEHESERMEN R LR EEZIMIRE.

&
[{e]
=
H
N
=




K [P R 15 AR 7 £ 9 B i 2017 4E 57 4 FRPE A

5.11.3 HAFEF=H R

s R &R (o)
1 17 HARAIE 4 408, 865. 34
2 | MGG HE K -
3| MR -
4 SRR 145, 110. 47
5 SIS HA T R 111, 974, 078. 00
6 | HAhRSBEK -
7| RS _
8 | HAh -
9 &t 112, 528, 053. 81

5.11.4 it AR FFH H 4 T8 B HA I o] B e £ 35 B 40

REERF

e | e s 47 AnfEGe | T (Zfﬁ 200
1 113012 Uk o ¥ A5 1, 780, 577. 60 0. 06

5.11.5 & BRI+ 4 R R P AR RIS Z PR 10 B Ui B
AT G AR S IAAR 7T+ 44 B S AN AF AR s 2 PR O

5.11.6 H B H AR MR HAL S ERR B 5
TS HENERR, 20 M55 TaeaE B2,

§ 6 FHAEE MBI
Hfr: 4y

75 S5 <5 B A

2,097,517, 448. 21

5 ST TA] 3 <5 5 FR Mg 73 40

929, 591, 852. 53

k- e 757 SO 3010 35 < A T [ 473 00

482, 981, 162. 40

T I R) B e PR AR B A A (4 A/ LU =" 3551

T ST AR L <y U 0

2,544,128, 138. 34

%010 | 312

=




R BRI [Pl ke 15 TR 7 $5 B3 < 2017 455 4 = JEAlh

§7 ZEBENCHERRERRAEEEN

71 ZSEEARFEERESHHRNER

At A e B AR R AR S 1 A
7.2 B&EH NGBS REREAE S5 W%
At A BN RAZ [ 3 e R A e

§8 HMBTHERFHHMEESFL

8.1 MEHIN E—RRERHESHBULFIA R ST 20%KI1E N

Too
8.2 B H PSR KA EELE B

ARSI AR B TE SO $ 58 R AR HAh A S

11 W JL12 W



K [P R 15 AR 7 £ 9 B i 2017 4E 57 4 FRPE A

§9 BHEXMFHER

9.1 HEMEXR

Ly H IR 2 R S O RS SRS (e 4 IR SR R RS 50 B ik e ) S A5

2 CORBURME R B RIE S R R S AR I S MR RGO AR BT R AR

AT

CR BRI [l & RUES B S g i e B 7))

CR A [FHRIR & RUE R R B S FE P

v RS EEAIRA TSR B AR SR
v AR S A FE AR E AR T L R A A A o TR

Ol 1SN w
7 7

iy

N

»

9.2 FHHL
AT IR A A AL & B H AN NI AE AT

9.3 B H R

okF
4
)
3*
s

T F AR E LA () e 2 A ), B8 AR S HE N3G http://www. defund. com. cn 4T 2

I\ﬂo

KEHESEHEFRAF

12 W 312

=

201841 H 20 H



	§1  重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 报告期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排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


