ol s IR R R H €

2017 4

—
N
l—a

512

=R

20173 A 31 H

HEEHEAN: EnHEEHFHEHAMRAF
HELEN: FEAKBITROBRAF
WEXHHBE: 201744 H 21 H



FZICHa ) 2017 5B 1 =S

§1 EERR

I E PR E R LFEROGRIEAIR S T SO A B E . R IR IR B R I3R ,
RS FC A B B L AR MR T R AR AN ) S BT

I N EDRIRAT B A IR A R IR IR AR & &
T TP SRR . 1SR DA T L

IR B E I -

FRE, T 201744 A 19 HEK TA

HEMEEANE, RIEERNBEAFEREBICE. RSP

SE BN LLSLE R B ST i RN BEAE S g 57, (B AN ORIESE & — 2 B A o

R R STF AR AL L.

B AIDEER VIR e

A 55 SRR T

BB AT AR, BB AEAR H P 5E O SRR ML A 4 TR R A

AREWH 201741 H 1 HEgE 3 H 31 Hik.

§ 2 B MR

FL G THRR Wl
I 000655
éﬁﬁﬁﬁ LTI
GEFENH 201446 H 12 H
%&ﬁbﬂﬁﬂiitf*ﬁéﬁﬁ 2,381, 221, 857. 33 {4
I 5 G PR s ) JXURS RN GRAIEE M I s T T
B Hbs AR E SRR, 1S R ek Sl
BRI RS, AR B A e E R T AR
$%$ﬁﬁﬁz%%%ié\éﬂﬁﬁﬁ%\&ﬁﬁ
o . MEEER . T AR RS EAT G H, 0[E
A S WL i 28 5 7 R0 B 1 B A I TS 25 1R AT B A ER
BE, AT e Ho e & LG Ao
b4 b A J v HHIE A it 48 4L

ARG i 2 R AIE

TGN IEE R, BT UEIFR B G AORUIR A
Kot A, LTRSS U e T B T a2k 4
TR G B G AR R IR g

HeEEA B E AR AR
G N I G R ARAT e A R 23 7

§ 3 EEMFEIFMESHERI




FZICHa ) 2017 5B 1 =S

3.1 FEM&ER

fz: NRMIT

FEW SR br

AR ( 200741 H1H — 201743 A 31 H )

1 A 2 Sl

27, 218, 436. 67

2. A HFIE

19,902, 161. 13

3. IR £5) 3 4 4 5 A B 1 0.0071
4. AR FE G 5= 1 E 2,515, 177, 081. 80
5. FARZE S B E 1. 056

A (D AT SEII R TR S S AR RN . #Btlas . BN OS2 i EARzh Y as)
BRI 2 S A, AR A ) CLse B e i A 2 Fe i A2 s as
(2) Frid 3k e SHabs AN EIE R NN ESE 5 3 &S T3, TH A BT SE PRt AT 241

THIECT

3.2 EERHERI

3.2.1 ARG BRSO ERE KR XS RIS B el 2 1 HE

X X b g bl i i v
EEKE | #EBKER | gttt o
(I~ o o B RIREE — —
rt ® FHEO | B Wﬁﬁgﬂﬁ =9 =9
TE=AH 0.67% 0. 06% -0. 33% 0. 08% 1.00% | —0.02%
37 12 W




FEouhaR] 2017 fE5 1 R

3.2.2 HE S A FEMURE S RiHHER KRR KI5 RS b B fela &
AR L

13.17% -

10.95% A

8.78%

G.59% A

4.39% 4

0.00% 4

5 U AP R G 0 780 BT T VD B R Il U)ol 5 L A T A AR 11 B SE2d S5 0] LE

\\ S O S O R

2014-08-12

A AREGHEGFEAEKH N 2014 6 H 12 H. WRIEESEGRLE, AESECHN6 M,

2014-00-22 1 f----
2015-071-02 { f---tommemm e T

2017-02-05
2017-03-28

| ] S R R e SRS ——

B B Ry R R B — EJF.&!H\II.'.QMﬂ{EfHEHiI'ﬁE#l

B A5 TR A i 5 25 T 8 7 G L LU BT 5 B B TR1 2058

§4 BEHEARSE

4.1 B&E2E (RESZLE/N) i

i

w4

IR %%

AT G R G2 PR

IR H 3] AT H

EFR Mok AR

YL

G

ZoL—
5E W1 T
ot 7% Bk
77 B Ak
&, BT
Fa Rl 57 77
RAEJF #

2014 4 6 H
12 H

8

2. WEAETHE
W, &5 5it. A
KMk 55 Gids: EFRIE
THRE MR N
A2 . 2008 £ 7 A
£ 20138 H, {FHR
T HARAT IR IR

40 3L12 W




FZICHa ) 2017 5B 1 =S

e AHE, HALFREH
3% 0 F) WEFC R, R IE(E H 5
fit 53 BAIE (A7 1% 5 AR
77 5 B ik Z 5050 7w 5URAT
&. Eou AR5 FH XU 458
HETNR kR, HHFHETS
fit 3 BAIE 1716 BABAREHER
o7 B0 Ik WFHIRE ST, 2013 4F 8
&. Eou HIMA & ok &8 i
e 4 E W HIRAR, (LB BEH
T8t 75 Vil R ERT A
TE 75 $ 2013 4E 12 A 30 H&E
e 2016 4 3 H 2 Hi4E
EZLEF FoukmmigpEse R
4l 5 it 757 &%, 2014 FF 4 H
RUIE 5 % 17 H&S5E&E T —F
e S JAFF T 5T 75 ALk 75
FEunE BRESESSH,
IR 20144F6 H 12 H&ES
B S T35 e F 5 95 B4
EoLEMN rRREEEES
W 28 R I T, 2014 £ 6 A 26 H
it B IR A & AT 35 Ju s I 5 55
R Z5 5 RUGE 55 4% 8 4 1) 2
A 443, 2014 4F 10 H
U 15 HEASTE LG =
B 9 it 75 Iy A5t BYAIE I3 4% %
RE 5 #% EemEEsLH,
HEEN 20144E 12 H2 HEA
® & % T35 J0 1 4F 8 W ik
H, H4 i BE R R 5 4
BHE ek 342, 2014 4F
R 12 716 HEA{T5E 0
7 G FE 0 R RS
Bnie METE

F 4l 53 i 77 BIE I 4%

RS MEELH,

20154 6 F1 26 H &4

EEwEERmm

WEENEE S

#2015 7 H 15 H

ESRORAE v 5 Il

R i B R A ISR

BHrESEMNELEE

F, 2016 £ 4 A 21 H




FZICHa ) 2017 5B 1 =S

HES AT 25 70 XU A5T 1 ot 5
IR R B
HELB; R HRAE
B RKEAS
Zi.

e 1 BEEREERea R, EPHPEG SRR H, BIRH IR 2 5 el & 1R
H 391

2. AFEAREEEL R, (RN H AR AR H 3 B4R AR 2 7] SRR € HOBSAE HIAN R RS H 3

3. AEFFMMLAIE SGEM GIEFRI M 53 SRS E BEIMED) IR R RLE -

4.2 BEANR G HAAE B EEMATEH K3

FEAMREIIN, BN T S A A ABRP R, AFEIE IS0 By
ANFEE AT N AFEREINEY T QEFR B IEGIE) LA BRI, A e
FIFIALRE , B3 LI RF S AN & B R R 2K

4.3 AR GE LA
4.3.1 AR G BERRATIER

REHIN, AR AT GREEAR AT GEFFBRBIE S E AR AP SH RSN SERE
MR F AR T A P2 S AR I S R BT, #E— D 5e i BTSSRI — i
VAR 2R 375 it sl . A ox wll I R G AN AR IS5 A5 2K, i ORA 2 7 B AN 3%
WHSERA FHNT. WERE L PAT WBIPAEFR G E B SR A [ 212
RRSEEE

WEIN, ARV TAZ 5 HI AT ORI, B A R R & 2 18] A 13 52 5 A A
K5 WA G A AN 5y R HLEAT WS4 0T, RO - A1 52 5 BRI L«

>

Zl

W

4.3.2 RERX 5T AKE A

NARYE GEFRRESEHAF A TPLHHEEFER) FEEEMU L (GEukk &8 3
AR A F BB E PR LA B NED) « (k@S HARAR AP ZHEBGIE) « (&
TOHE A IRA R R AL O S E B AME) AW, ARG R AL AT N T B
o

I AR A A SE G AR BE P B DT 5 AR 2 & I 5 A AT 08, RDIE KA
B IS ) T A TF ST IR H R 1158 5 A e/ (4 B30 52 By B A2 27 2 H RS B 5% L -

6 7 JL12 1w

+

e




FZICHa ) 2017 5B 1 =S

4.4 REANE ST R KIEIEE TP

e I R i et AR EAT, B 2 B EH R, Timin st RO Bk, Ak 4
DB WIRRIVE, %5 T 558 S5 A, A 4LE WIIR BUR G B 48 ) SR, (EREAE] 3 A
JETT UGBS AR, 38 28 I G AL AR AT, MR E5 R OKE, AU G187 IRDL B 14, ik
IRl 2R HE KT, BB A R A€ [l

4.5 REH N E S KNSRI
AR I N 2 TCRS A B 2 e AU EE KR 0. 67%, RISt LR AE I 2 4 J9-0. 33%.

4.6 |EHNEESTFHE ABBES T HERERH
AR T S A ANAFAE 5 B0 2 A NS & B i E AT B A T D

§5 BEHEWE

51 MEWREELEE-=HEER

Fa i H &8 O d e BB o)

1| B - -
He RE - -

2 | EEem® - -

3| [EE A BT 3,173, 465, 504. 98 94. 33
H: figr 3,093, 377, 504. 98 91.95
BEE S HFUESF 80, 088, 000. 00 2.38

4 | &R - -
SRbATAE IR - -

6 | KNIRE ST 49, 020, 193. 53 1. 46
Horre SEBrX R B SRR B B B
SRl

T | BTG SR A it 23, 948, 422. 85 0.71
HAb B> 117, 773, 390. 36 3. 50

9 | Ait 3, 364, 207, 511. 72 100. 00

5.2 |WEMRZIT LSRR BEAS
5.2.1 MEHRBEITU T RIFABRERRAS
T ARG IIRRFFARE

7 oo 3L12 m




FZICHa ) 2017 5B 1 =S

5.2.2 MEWIREATIL T RGP B ER R B R BB &
s AR AR B

5.3 MEHIRIEZ A RMHE G S TP 1#E IR/ MR KRT 42 BER R A4
E: AREARRERRFFARE

5.4 HEHIREF T MM RN GEFR R A

. S o A G RaE |-
5 57 i ANRNE G )
s 575 fh A ~NIME Ot Wl (%)
1 [E K i 77 95, 652, 400. 00 3. 80
2 AT - -
3 S 392, 936, 000. 00 15. 62
Hdr: BURYEE R 392, 936, 000. 00 15. 62
4 kAT 7 1, 174, 087, 468. 00 46. 68
5 VA B R % 5 160, 040, 000. 00 6. 36
6 I S 1, 255, 611, 500. 00 49. 92
7 AR (AT A Hefsi) - -
8 BN - -
9 HoAth 15, 050, 136. 98 0. 60
10 &1t 3, 093, 377, 504. 98 122. 99
5.5 MEWRZEA RME G E S T = BHE A K/MNEERF BT L4 s Bk B 4
o s . . _ b AL T E
s IR 5 44 a5 ~RME o) i%1y)
0
1 160213 | 16 EIF 13 2, 000, 000 184, 400, 000. 00 7.33
12 45
2 1282524 et 1, 200, 000 120, 804, 000. 00 4. 80
MTN1
3 160304 | 16 i#H 04 1, 100, 000 109, 956, 000. 00 4. 37
4 136643 | 16 4£5% 02 1, 100, 000 107, 074, 000. 00 4. 26
5 010107 | 21 EAE®) 920, 000 95, 652, 400. 00 3. 80

5.6 & HIRIE A AMHE G E ST #E WA R/MHEF BT +4 B SCRIESR R R

4

AR

UEZF 447K HE )

5
>

e Oo)

=

A AU E |
ELf1 (%)

8 m 12 m




FZICHa ) 2017 5B 1 =S

|1 | 1789009 | 17 L 1AL | 800, 000 | 80, 088, 000. 00 | 3.18

5.7 WG BRI A RHE GRS T 3E H B /M HERF RIRT 148 5t & R BUR 9 40
e AREWEHIRRIFA T E)E.

5.8 M EHAIRIE A SMHE o 2 & F 7 13E Lo K/ HERF BB TL A2 BUIE S B B 40
T ARSI IR ARFFATBULE.

5.9 HEHRAZE S B HRWERPHER G B HILH
5.9.1 A& H E AR B EBR
E: RESARMRE W AR T E AT

5.9.2 MEHIRFE ST F K B FUH R Mt H 4
T ARG HIARARFHAT E U5

5.9.3 A& H B R BB BT VPN
VE: RIS AR HA AR B E .

5.10 B HAH A FRE
5.10.1 AR SR BENE T2 IESF K RIT EEA R T BB E R IR R
#, RERGRH T —FENZIATTER. LTNEE. W, ERXNAHRIES
R B R SRR P88 B

AR TP G R R 440 55 O R AT A B A S 1) 7 % U Y B AR 25 o I T —
EZFINTFHET . AT

5.10.2 FHESER NI T ERELTBRHESSRNENEEREE. W, &
JOL6F A S P B BT 15 BE R SRR P A U P
AT S P9 2 S P TR AR A4 AN 2 e R LR R A I SR AR 0L

5.10.3 FHAh B =R
| 75 | 45 &H G




FZICHa ) 2017 5B 1 =S

1| A RIES 78, 815. 99

2 | MUCESEE K 45, 052, 545. 18
3| RBER] -

4| YR 72,135, 432. 17
5 | BYCHIERR 506, 597. 02

6 | HAbRIKGK -

T | R -

8 | Hith -

9 &t 117, 773, 390. 36

5.10.4 HEWIRFFA B4 TR BT B 6 HA

T ARG ARE A RS A AT 5 BRI W] S i .

5.10.5 R EWKAT+BRRHFERERZRELK A
VB AE QA WA RS A R

5.10.6 R A G & MR AR ST R I

LR IR, AEESEA MBI R ERARAF 2013 58 AR /NG, £
B 150,000 7K, FISWIR N 0. 0582 4F, WZEHE (ZEHEFIZE) K 10%

§ 6 THAZESHHRS)

HpL: iy
i 5 AT A AL 3,210, 877, 497. 15
i 5 T A ) 2 4 A FR D 4 0 382, 394, 030. 87
I i o T 1) s 4 i B ] 40 1, 212, 049, 670. 69
5 AT R SR AR B 80 (Aisi b LL7 -7 B
B
i 5 AR I A0 AL A 2, 381, 221, 857. 33

§7 ZEBEEANCHETRERREESHEN

e AREWA, AESEHARIZHEAG R R RS, BubARE IR, AREEEHAR

%10 51 k12 W




FZICHa ) 2017 5B 1 =S

FAARSE.

§8 WHMBRHFHFHHMEEFR
8.1 MEWNE—B R ERFEESMHTHHIEBIEET 20%HE N

i Rt 1 T e A R AR 2
=
x o | EH L i il i
%0 | s 20n ot I =07 B

5 T e % | B e
5l I A1 X By

| W

i}; 1 20170101-20170331 | 2, 086, 147, 062. 46 - -1 2,086, 147, 062. 46 87.61

7 R R

ARHe A O R E P AL i BUA B BB AL G SR AN 20%, /MR B ER T AR &
IS AT BE T PA T DU

() T [m] F 17 S0E 4 70 FE G 452 S [ g DR

B PR AU BT I 5 ik A A e < BB [l ) 2% A1 TR 2 A U [l i, /N 8 3 T
T s /INABUE (] R 7 10 75 42 R LU A 3 73 A ST 0B L 0E 207 54T B £ B [ g DR o

(=) Hee i RIE SN XS

B P R RN, S BN AT A e W KA, B e e AR o
B AUE ] B FH VAN SR B 87 ik O 00 O B 7 B DU o TN S5 1P AL, AT R 2 3 ik < 9877
ERIEL NS 2

(=) FEEHBT H bn i 2 XU

LB KBS R, AR P RE S B U ER IR /s, ik SR T I 5 R ARAT 18 63 5% . 52 5 P fit
RIS Gy W ME RIS, NITTAE A SEDL L 35 H AR A AE — E A E .

CPOD < 1 HoA XU

Ris (EEEFD) WLE, GEEaR) E0E, EemhPira AR AR 200 Ao 5k e 5™
R AR T 5000 J3TCHY, g/ BN 24 R It 4 75 o FEIE i 2 5 #E4E 20 A TAF H HHILATIR B,
B BN 2 1) o EIE R 2 B R DRI T 5. DRI, ERm IO, B — i E K
BRI G5, AT BEIE A e B I KR AU, S AN T < (A7 15 DU A SE R RS i o

§9 EEXMHHER

9.1 #EBEMHER
I A EE WS S SR oA R TR 25 45 5 3 4 e o B SCAE
2. (ERAGHEIIEFERERGREER)

o119 k12 W




FZICHa ) 2017 5B 1 =S

3. (FIohRAMOTFRIE SR B R E i)
4. BEEHNFSTARME . B,
5. HEEITE N BT E . BV

9.2 FJiHh &
HEEH NSRS ITTE AL,

9.3 & AR
PR F A ENN I RS & ], AT AR SE B,

ENESEHARAH
20174E 4 A 21 H

o122 12 W



	重要提示
	基金产品概况
	主要财务指标和基金净值表现
	主要财务指标
	基金净值表现

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

	投资组合报告
	报告期末基金资产组合情况
	报告期末按行业分类的股票投资组合
	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
	报告期末按债券品种分类的债券投资组合
	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
	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
	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
	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
	报告期末本基金投资的国债期货交易情况说明
	投资组合报告附注

	开放式基金份额变动
	基金管理人运用固有资金投资本基金情况
	影响投资者决策的其他重要信息
	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

	备查文件目录
	备查文件目录
	存放地点
	查阅方式


