B BERMEBAHIIEFREES
2017 sE5E A ZEEW G
2017 £ 12 A 31 H

b

N B RS EFHIRAF
BN P EERERIT R AR A
EHHS: —O—/N\FE—H 1+ H

paras
B
&

o

&
&1t
s
SPr

o

I



HEREBRIRERIEF ST RS 2017 SE5 4 TR

8 EERR

e B NI TE S 4 JOE S IRIEA TR TR R BT 3 1% 3V R IR B K
I, TR AR AERR IR T8 B AR AE AN ) K ST AT

FEFEE N ERE BRAT IR A IR A A RIS AR S FME, T 2018 £ 1 1 18 HE#
TR PSS AEAR . IHERIIA R A SR EFENE, RIEEZ NSRRI E.
e M ROA B B

G R E LSS F . SRR ST SR B S R 5™, (EAPRIERE & — €
&A.

F BRI SUFARRIARKERI . 5 0H XK, 5 AEAF AR08 R aT A2 B
EAFEE M SF R

AAR A I 55 SRR I

AARAEHIE 2017 4210 H 1 Hg % 12 A 31 Hik.



R R RIOR A RIS P IR & 2017 SE 55 4 TR

® EHe™ MR

HE & IR HBLRIRE
e F AR 004202

52 oy AL 004202

He4ia e LRI R
G RAH 2017 47 A 14 H

0 I AC T A7 A

134,160,772.86 1

A RS AT R RO E, B R, JIRA RS

$ot Hir
UG, IR U P K R S
AN G AR S5 A0 g = 2 8 P i B S, I % R
PRGNS R TTRR, S B E AR B RE fi
FREEBE LR LB, S L S RS AR A Y T ER
P Ak B, AREEG IR B A B S R AOIC B . 7R TR
0 5 8 7 T RN S P I R, AR S (R RN
AN TR T R B R, DUSEIKIARE . HXT
RSN, FRAT R AU T 8 5 PR UAC R
b4 e R HriIE 800 i Hi 25 R <10% + _E i [H 5145 20l 35 5 >00% .
AEEG R TR, XS5 s T iR 5 mh
JRB I 28 A AE
Y4y, RTREESES, JB TR0 WKL Bali et it m .
SRR UN TR B R P PR A ]
HEEEAN Hh R Y ARAT IR A PR )

8 FEMF I MEEIFERI

3.1 EEWSS4RR

Bfr: ANRMo

FEW S5 AR bR

73]

(2017 4F 10 H 1 H-2017 4% 12 H 31 H)




R R RIOR A RIS P IR & 2017 SE 55 4 TR

LA O se i e 1,038,092.91
2. A SYIH 591,697.76
3L ¥4 4 < 3 A0A A AR i 0.0034
AR FE BB 135,738,390.32
51K = B4 A iAHE 1.0118

T OFTIREE GV GHRAR A O N NGBS 5 He G 25 598, Th N9 S 52 Brii

TR A EAR T s
@A) L SIS 7 i 2 < A IR RN BRI  FLABUSN O & A Fe (B AR S Wi i
FIBRAHIC 0 FH S AR A, A SHRNE A 391 2 SE IS 2 i E A A Se i B AR SR
OAKRSEAFT 2017 4E 7 A 14 HA.
3.2 E&EEI

3.2.1 AR WL S B (I KA L5 (R St L e R R A 2 % ) Ll
NAT{Eas
HFEEK | SR
ERIERIRS HEAEN R
bir B FhrEze | A ©-® @-®@
RO FARAERE
@ O
@
gE=AH 0.30% 0.05% 0.32% 0.08% -0.02% -0.03%
3.2.2 AEL GG FIAEM DRI G R I KR A5 KIS R ST ARSI o R AR )
B

el RIER DGR G RIE TR BT 2k

FIHPE G R 5L S AL e R ) S AE S 0T L]

(2017 4 7 H 14 H % 2017 4 12 H 31 H)




HEREBRIRERIEF ST RS 2017 SE5 4 TR

2.00%

1. 50%

1. 00%

0. 50%

0. 00% V

-0. 50%

-1.00%
2017-7-14 2017-9-14 2017-11-14

W OARFESEFET 2017 £ 7 H 14 HAEK.

O E FERIORE TN RS MRS & FE, A5E QRS ERENZ H
2 6 A RS R B A LI S AR S SRS i, B, <. B
PR R 5E

HEHGEERRE ——EEEFRLRE]

g EHEAMRE
4.1 F&2Z (It /N A
(AR S FH 44 H IR EZE MO AR
e | g% Gl
{EERH BT H 15

fifi+. 2000 4F 4 H
NEH S AR
ANF, BT RERE
ﬁii MR MR
BRaLak | 2 2017-07-14 - 17 4 %%%%ﬂitﬁﬁ
HHL V5 Ty BT IR 4
s RIS R TS
- HEEe2H (2013 4F 3
H 28 HZE 2016 4F 3

H 28 H#E]) %,
AH 4 HE RS R

34 51 S =2 DB Ty L
KE | &H. 2017-08-29 - 74 M SE R S g
HER FRAFIBETE G #5T
B 3. 2016 4 3 AN




HEREBRIRERIEF ST RS 2017 SE5 4 TR

NEEIE G A
AT SR
LA

ES

TE: ORI F M, BAE F AR A G 8 B SR AT e R

@UEF ML SGE AT RS GIEF MO RS ER ) AOARCHILE -
4.2 IR HA P AR TR T A R <5 17 00 D 150

WA, AEESE N HET (PR ANRIEEIER RS2 (AFFEEIES
BRI SIBEEHINED) . GEHF RIS E A A AFZ SR SR GE&EH AR
R TSN R HIE T B S G FRAE A EAEM, REWRI(S
FIv 8RR 5T, 224 im0 J5 N BRI P R 4 B0, TR MRS R bl B 0t IR T 6l b, gk
SR NIRRT, B RS ERA AR 11T .
4.3 AV G E W
4.3.1 NVRE 5 I FE AT I 10

AFEGE TN — BN PRI R HL BT S S AN A, 1 5 7™ A% 308 S AH L1 ] FEE A
TR, i RGN LAy AE S IR A3 5 A AT o RN, AL R AR AT
T GEFHRRIESE AT AP S H R SRR 1 (EE RS A R AR AP35
FEY HLE .
4.32 S GAT AL ]

ek ) R R IATE S AR HE 5 28 AT N o

AN, R B B AR TG (M52 5 BT A TF e 7] F S ) 52 5 RS B I B 52 by i
I AZAIE Y7 24 H s & 5% 1 I -
4.4 5 W P B B B M AL SR I )
4.4 1 Rt ] PN < TR SRS RIS /R 20 M

e RETROR G TS R AL G I35 H A il i R 87 AT S I & AR
B, JIRAT A KR, SEBLEE G BT KR SR B o XRS50 2 SR 1) AR T g MRS BTk
P 248 P e i 4 P R 0 S S A 55 2 (T B LU 81, FERS RV 2357 TR A AN [R) Tl s B vk, il kA
[ 5% 7 RS A 7K S (K SR, DASISRIK I IS 3 o M AT AT G A T o 1, B A 1 R
1% HAr LA fg A & .

4 75FE, B, ERAEHIINE, BT iEeAg). BN, SoFEiss 1T,
S WUEE AT T 1] T (E G R T J 3 R AT R % . PP 4ERF i 67, CPIRFFT e o 4T gk el



R R RIOR A RIS P IR & 2017 SE 55 4 TR

W S R 4 SEL 0 B T REAT IR Y, SRS PR RR KT B i I UM B 4R B 5 IR 0T 425

W35, VR R Tt S nsR b A, e rid BRI A 2 72 1E.
10 A% 11 AR e A7, 12 JLCRAEER G, BIRMZERE, 23 Es; FH
Mz N E b, BB AERAE P ARG BRI 0™ H, KA F BRI, gk
WA 3 A PTIR .

TR IIA, ARI G BEAR AR XS 42 i SR BEAT KRB ML B AR i 355 7 T LA A
TEAKME N E, I DUE 2 1 BRI DT s s (5375 i A e 4k 82 DLRFAT R AT BE b ol
NE.

4.4.2 5 I EE 4 Rk SR B

% 2017 412 A 31 H, AREES M HUFE N 1.0118 TG, A4 5 W AU E K %4 0.30%,
(AL S LA HE RS KR 0 0.32%.

4.5 R Ik e NI G B i E TS U

E N, ARG R M BUES: — A T RS M B a NE AR 0 ANBE a5
PHFEAR T T T

S HHRALAHE
5.1 MEMAREES T HEE 0
534 M A B
Jr'5 BgE| &H(TT)
11(%)
1 TS e 6,144,969.70 3.95
Hore B2 6,144,969.70 3.95
2 li] 5 Wi 2 # % 133,700,295.48 85.87
Hrp: iz 104,700,295.48 67.25
&S 29,000,000.00 18.63
3 DAk ks d
4 S RbATAE AR
5 SN IR 4 il %
Horpr SR 1) e IR R
& Rl B e




1&

HERER

A
7N

WA BUIESR I B L4 2017 AR50 4 TR

6 BAT R E &I &A1 11,230,185.45 7.21
7 | HAR IR 4,617,604.60 2.97
8 | &t 155,693,055.23 100.00
5.2 i HIRIZAT o R R R A
5.2.1 R ARFAT I A I e S A
RA5 A5 ~RAME G ARSI
(%)
A PR AR B 12,870.00 0.01
B [RH 329,404.00 0.24
C |l 3,095,896.70, 2.28
D |HJ1. #J1. B BOKA PRI RO 207,135.0Q 0.15
E |25k 188,872.00 0.14
F o tR el 198,884.00 0.15
G pridizfi. SigAHEELL 245,860.00 0.18
H (Aol 3,229.00 0.00
| 5B ARG REAR RS 291,137.0Q 0.21
I [ERl 910,438.00 0.67
K ik 284,269.00 0.21
L [FLSERIR 45 R 55l 141,578.00 0.10
I s NS4 - )
N K] PRGN L Bt i # 116,631.00 0.09
O |[ERRS . BEAHAMARS - -
P A - -
Q |BAMF-2 T 23,620.00 0.02
R [t E MR 65,759.00 0.05
s |ma 29,387.00 0.02
AR 6,144,969.70 453
5.3 i IR I A SN A o B B i LU /IR IR R 44 R SRR B A
E T ot
s | BREEARY I SR A4 TR HE () A SHHECT)
ELLBI(%)
1 601766 Hh [ 4 19,800 239,778.00 0.18




R R RIOR A RIS P IR & 2017 SE 55 4 TR

2 601899 Lenlk 29,100 133,569.00 0.10
3 600837 HHEIES 9,300 119,691.00 0.09
4 002008 PN R 2,300 113,620.00 0.08
5 601006 RZEkES 11,700 106,119.00 0.08
6 601390 rh [ Ak 10,900 91,451.00 0.07
7 600104 iREEH] 2,800 89,712.00 0.07
8 300070 K YR 4,900 85,113.00 0.06
9 601166 MVARAT 5,000 84,950.00 0.06
10 000725 WA A 14,600 84,534.00 0.06
5.4 G HREG A MRIGFHRTEHE

3 3 4 PR

75 5 hh A A RMEQOT)

fE EL15)(%)

1 E X fiizF - .
2 AT B - -
3 SRR 7,001,400.00 5.16
Horr: B 4Rl 7,001,400.00 5.16
4 ks 45,541,900.00 33.55
5 Al K5 Bt 5 52,149,200.00 38.42
6 R S - -
7 Al AT (RIS 345D 7,795.48 0.01
8 [l A7 - -
9 | Hft - -
10 &it 104,700,295.48 77.13

5.5 R IAL 2 FOMMEL o 2 e B8 7 1HE LA KN HE R (KT 144 B #5581 4

B B YREd
S gAY i 5 2 K (k) AR E(OL)
1 EE 1 (%)
122481 15 k% 01 110,000 10,877,900.00 8.01
2 1180122 11 FHF) 5 100,000 10,102,000.00 7.44
17 EHE
3 011760044 100,000 10,063,000.00 7.41
SCP004
17 43t
4 011778002 S 100,000 10,055,000.00 7.41
Ml SCPO01
17 &5
5 041754035 ek 100,000 9,993,000.00 7.36
CP003




HEBREROREIIER GRS

2017 S5 4 TR

5.6 T HIARIL A SLAME i 2

SR A BRI BRI 44 B SCRFIE SR $5 5E WI4A

SEEL st
FE | BRI | ERAR | BE@) | ARBHEGE
(%)

1 146602 52 6A1 150,000.00 15,000,000.00 11.05
2 116686 — )73 15 80,000.00 8,000,000.00 5.89
3 146560 1EML 40A1 50,000.00 5,000,000.00 3.68
4 116704 i % 01A 10,000.00 1,000,000.00 0.74
5
6
7
8
9
10

5.7 R WIARAL 2 SO o F 5 U3 B L /N R O T 44 Bt < R P 08 W 24
ARG RARTFARER.
5.8 i WAL 2 FOUMEL o 288 8 B 7 1 LLAP) K/ INHE e R AT 144 BGIE 5 55 W 4
ARHe G AR AR AR FFABOLE
5.9 5 IR A KL G BT AR I B2 52 5 00 i
JARA I B BE IR B J0 B RF- oA 45 2 W1 40
ARSI AR T AR T AR 1 6
5.9.2 AL G HBUBHR I ST RBUR
AT AR IR TR BT
5.10 i AR AR I AR B ) FEl BT 552 5 1 L 1
5.10.1 A1 ) B # O
AT AR IR TE U 5L 5
5.10.2 it HIARA L S BB 1) [ ) B R A5 2 A
AR AR IR TE U S 5
5.10.3 A1 G B B PO
ARSI AR IR TG [ U B i
5.11 BB A Ak i BE
5.11.1 MEHIN, ARIEH T RFREPAT G HRIEEEM I ER, R SR KT+
ZAEFF I RAT LA B I B0 TS S A, BAEAR i i) AT — 4R A 2 3 A TP 5T
Ke TS T o

5.9.1 #+5



R R RIOR A RIS P IR & 2017 SE 55 4 TR

YHK

FH(On)

A IRIE

4,812.37

ISZSTE S 17 Sk

2,300,000.00

2L i )

IVLi el bst

2,310,112.55

JSZVAT F TR

2,679.68

FoAth SR

D

8

HoAth

9

it

4,617,604.60

5.11.4 5 IR KA AT 56 IO ) W] e i fo 2 HH 4

AR HE G AR HIR AT AT b T JR ) T e i 51 05
5.11.5 ] 5 IR B+ 44 IR rp A7 A 08 32 BRAF 0 f4 1 B

AHE G AR A HT 142 IR Th AR U 2 PR AB L«
5.11.6 437 2B At B ) oAt SOt 3

T 0 R, o3 T A & T2 8] ] BEAEAE R 22

& T &M AR

Az

AR S UIA] e < A7 AL A

230,385,252.61

7 I3 < S R 7

842,061.50

Pl T YIS < A T [ 47

97,066,541.25

75 I AR AL B B

AR ST 2 A A

134,160,772.86

10




R R RIOR A RIS P IR & 2017 SE 55 4 TR

gy EReEHENZHEARSREELEEREL
7.0 SEG B NS AL S G A i
AR A I o B A A ¥ i
7.2 S B NS PR EH VR QAR AR 58 55 4
AR G AR I o BB A 15 W5 e AR L
8 IR RERROAMERER
8.1 I B L AT A L A B S 209

5
&

A T

ha)
po)

# s N 7 3L S0 A 1S A AR A S50
% RS040 H
H | | Bk X 14] e
FHEV AL ISAEIRAY S SFERAY T
s | 2 | gt 2006t HA 477 4 0 S [ 473 %5 FrE 4 "
Gl [] [X[i] i
2017-12-21 &
M 1 30,000,700.00 - | 10,000,000.00 | 20,000,700.00 | 14.91%
2017-12-25
4
P R AU

AN G AR AR I N AEAE B BB A 2 e O B LA 38 B I A < A A 20% 1) 1
o FEMIZAREMEACRITEIL Y, W BB E EAUk o e b b, a8 B vl e ik
CAE BRI O A% S AU e 987, A AT AR S i ™ A e IR, LB RE S| kA
I PR -
FERFERROL T, HRAT RS M BUE LB S KRB RIS &, W] g T 20 IRl
A G B IR SR 150005 78, R HUe/E A SRR eGP &L &5
A -
8.2 SUMABLBT# PR (1 HA H EAE R

To st TP 3 11 3 B T

2017 £F 10 H 23 H kAt =2 Ik a8 BEAT IR 24 W & T T #8302k W A A LA

A
2017 £F 11 A 23 H )k Ante = 5L 8 BATBR 2 7] G TR #0 i Ak i Bl &
e BB BT A BR & m) AR LA A 5
2. HAMARAE S
HHIESEHARAR KL T 1998 4 4 H 9 H, 24 ERIE I Stttk oz i E b4
VR E AT 22— AFLEER AR, AR, i WYL RS FIat. HUH . M
BRANrE, £FE. B ERRATAR.. AR EMEEERESEEA H

11




HEREBRIRERIEF ST RS 2017 SE5 4 TR

VIR ETF REE RN, BN S FHESAESERN ., FHEATFZ RIS
WEEATIH . B FIMNECE E SRR RN A R A SRS A A . HHASE FOF 244
BN, DL ER P S EEA RER SRR, FETARZEI RQFI JEEE
N EE G RN S SR 2 RS E AR —,

M B4 DR NI BT FT 56, RO T2, Rt AR RAF I R4k, A
PEAGAIE SR A ST DR Gl S e TR, RS e (B 2017 42 12 H 31 H
B, B KBRS IR ATE 135 JURA IR BI L & pHEA 5 7, BRI T 0R & A 1 263
HORIERC B R (BZE B RER 0-95%+FE1E ISR HUAT] 30%-60%) (A 25) 445 10, 4
H IR S A MHER (AR — SR A0 BIE 174 RAXEE BARES (A P4 3
4 RE RS A LELTT AEEFHRERES (SR A FHLE 7, R Y
SRS A TE 17 R 4 (AR di4 5 5: BRI 30 Kfid: A 7E 39 i
WM GRS (AR PHEAEE 8; HE EFRIIE(QDI)TE 56 A QDI BRI S (A
H) R 40 LRI HIRQDINA KR K4S 77 (QDINA 43 5I7E 15 X QDI
RS (A hHEREE 1 IS 3.

ER RS TTIH, 475, FHEIEGMEUR P FTRAF0, B8 A i EF]
PERIRSS MRS (1) VB RE . HEGH R APP [ e 155 B B/ BETh e 22 2k, A
BRI T R A S A AR LS B () SRS E . SRS
FIEEIRR S S KSR BN EIE, R P RATE IR, BB R
(3) JFJE“FOF &A1 KHhE . “QDI FEE&RIRKFL, “FZ £ —Raaa, “fx=
YL IR S TE S, R RS R IR B OB A RS

9 FEXFEFR

9.1 & &M Hx

9.1.1 v [EIE s 22 e T B WK S A

9.1.2 (MEEBEIIUREINEHFR R RS EEF);
9.1.3 (HEHFBRIMIRA TN HR R RS0
9.1.4 VLR WA

9.1.5 FGE ML BEARALAE . B LU,

9.1.6 FEEFEHE MK Tkt A: . B LR,

12



HEREBRIRERIEF ST RS 2017 SE5 4 TR

9.2 17Tt Hh £
B AT R R B &4 N .
9.3 & 7=

Pt W] B G BN B ST E NPT e B & P &S0 A2 AR A,
BB AT L B R Py U % 2 S0P (0 S A P B B

HEH RS EHRARAA
—O—~N\FE—-H=+=H

13



	§1 重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现
	3.2.1 本报告期基金份额净值增长率及其与同期业绩比较基准收益率的比较
	3.2.2自基金合同生效以来基金累计净值增长率变动及其与同期业绩比较基准收益率变动的比较

	§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
	4.3.1 公平交易制度的执行情况
	4.3.2 异常交易行为的专项说明
	4.4 报告期内基金的投资策略和业绩表现说明
	4.4.1报告期内基金投资策略和运作分析
	4.4.2报告期内基金的业绩表现
	4.5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
	5.2.1 报告期末按行业分类的境内股票投资组合
	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
	5.9.1报告期末本基金投资的股指期货持仓和损益明细
	5.9.2本基金投资股指期货的投资政策
	5.10报告期末本基金投资的国债期货交易情况说明
	5.10.1 本期国债期货投资政策
	5.10.2 报告期末本基金投资的国债期货持仓和损益明细
	5.10.3 本期国债期货投资评价
	5.11投资组合报告附注
	5.11.3其他资产构成
	5.11.4报告期末持有的处于转股期的可转换债券明细
	5.11.5报告期末前十名股票中存在流通受限情况的说明
	5.11.6投资组合报告附注的其他文字描述部分

	§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


