KB ES 2017 FE3

201746 A 30 H

FRE

R IE S ot e BT BUR S B IR & BYE

EIREHE

HREBTEN: PREMREFERITEAT
REXEN: PEHERRITROAERAE

EHHEHE: 201748 H 29 H



FPARIES IR 25 IR A 2017 £EF 4R AR 4 4 2

§1 BEERR
HERR

REEMAREES . ERERUEARR S PR BRI EBICE. R B E 8N,
TR A A RS AERPEA S R AR AN ) SO R ST . AR IR EAa =0
PAEMSIE R T AR, HFHEFKER.

SIE N ER BT B A IR A ARIE A S S FME, T 201748 A 28 HE&Z I &
R PRI SRR R FNE IS WS itk EAAIREENE, RIEEZ
WEMMAERBICE . RSVEHR B .

SN R DLISIAE F L SR 5 10 S ) A8 R GE P R 4 5 77, (BANVRIERE & — e &R .

HE G A SOFA R R ARARR I B WKL, BB TR BB LSk B A2 1 352 A
SRR TR eSS B

ARG P 55 BRL R 2 i

AHREWIE 2017 4 1 H 25 HiZ % 2017 4 6 A 30 Hik.

AR AR A R RS TR, BT MRV, LB R AR R A IE

#
\S]
=
N
3
=



FRERIESR I a VR S 2017 AE AR AR A 9 2

§2 EERN
2.1 BEE&EXER
4 TR TR 25 5 35 VR A
HeFARAY 003980
B (Y L) RIFF R
s ile Ve | 201741 H 25 H
FEEEHAN HER E PRk g7 A IR 5T A F
EEFEE AN Hh R B ERAT It A PR A
et B A F 4 4 800 i 40 635, 243, 530. 39 17
He GG A7 ANEN
B o G A i R HERAIE S B i VA A HARIE S I s VA C
B R FE AL B AR 003980 003981
i WK T 8 70 G FE S 1y LS 613,712, 711. 19 £ 21, 530, 819. 20 7

22 EemiiH

B Hw R R A KRS R Stk L, S T R sUOR R B sl 1, 1SR AU
TR Bl 457 U SRR HE A A
BB MG I G L B B R L BB RO BUEIR BN | BRI B

HNAL R SRR PR TR MG L B SCRFUE TR 058 SR S B F S B e we ks, BA
SR B B (A (R4 £

Mg B UE | TP 300 FEEUA 35 2 X 40%+ R ZEA A 8 B 25 2 X 60%

RS R | ARG IR A AR &, LTI S WU RS KT T R e A B i 7
B, (ERTBEEREEE, BT bl RS RHE 55T f A

23 EEBHEANMEZSITEAN

I H REEHA BEEREN
B FEREPREFARTEAR | HEEERITRG AR A
4 X [ T H
BREPEMTIN | BERBIE 021-20328000 010-67595096

CERRLI 5] gmkf@bocichina. com tiangingl. zh@ccb. com
B RS HE 021-61195566, 400-620-8888 | 95533
&R 021-50372474 010-66275830




FRERIESR I a VR S 2017 AE AR AR A 9 2

24 5 RHE TN
BRI A R AR IE SO RN LB | www. boci funds. com
X -
R G AR 2 B HL T HE BN LIS IEE N Atk

§3 FEMFRIFMESHERN

3.1 EE&STHEERAMT iR

SRR NRMT

FeE 0 RIS B 2SR A A RIS B 2SR A C

3.1.1 JATE s fde bR WEW (2017 451 H 25 H-2017 | &M (01741 H 25 H -
6 H30H) 2017 4 6 H 30 H)

A M S I 2 22, 386, 647. 06 737, 834. 99

A A 21, 691, 146. 34 713, 411.99

DA 22 5 4 A A S A i 0. 0353 0. 0331

AIATE S B G 3.53% 3.31%

3.1.2 HREdE A4 b

AR (201746 H 30 H )

HAZR Al 3k 43 P 35 4 3 A0 R i) 0.0353 | 0.0331
PRI 4 B3 E 635, 403, 857. 53 22,244, 231. 19
AR S B E 1. 0353 1. 0331

W L. AEEESSET 2017 4F 1 H 25 HAER.

2« AW SLHMGEE R AR RN Bediilcas . AR CA S A e st ) FHkRHH
KNG HIRE, AR A E sealiieas n_ B 2 se i (E 22 sh Ui -

3~ AT I3 BRI A2 8 R B 7 S5t 2 b R 23 BRI -5 2R 23 BE A Hh 2 SEBILES o3 ) AR £

4y ERIE N SHRAR A BIE R NN B 5 3 & B T3, TG SERRI e AT 248 T

HRdlk e

3.2 EeHERIN

3.2.1 ESHHTFE N KR KIS RIS R A A i 2l R A LR

AR S 2R A A
O ﬁz\%m%@ Wﬁ P | k&t tbi%%@
142 KD WK | BRI | I R bR E QL) @—®
HEZQ B @
E—NH 1. 46% 0.11% 2. 53% 0.27% -1.07% -0. 16%
Tk =1MH 2.32% 0. 14% 1. 88% 0. 27% 0. 44% -0. 13%

o401 37 W




FRERIESR I a VR S 2017 AE AR AR A 9 2

£1§§§§é§ﬁﬂﬁziﬁ 3. 53% 0. 14% 2. 45% 0. 25% 1. 08% -0.11%
45
RARIF SRR TR A C
O A | kgt | kgt
Bt o Wb | R | R RREE OE6) @—@
EAC)
HEZ@ ESE)) @
TE—1H 1. 42% 0.11% 2.53% 0. 27% -1.11% -0. 16%
L= =7 . (| . (| . 0 . 0 . (| —U. 0
Rk =1H 2. 20% 0. 14% 1. 88% 0. 27% 0. 32% 0. 13%
iziif%é?ﬁﬂﬁzik 3. 31% 0. 14% 2. 45% 0. 25% 0. 86% -0.11%
4

e AFEGROLT 2017 £ 01 H 25 H, AEGRLSTEEBIEAE Y. J7IR 300 FEH0ilas 38 X 40%+

i 25 B A PR B as 2 X 60%.

322 HESERAEBURESHBR HFEN K RRF) LI5S F LS B E AL
mRARB) I B

AZHE GOy R I R 5 BN St e SRR RR S i P se e A LU E

3.81% 1

2017-05-2 { f------+-----m=-k-
e T g Py 5 WO LS ARSI (NPT (ORI (08

e - T~ N S - - N - SO S~ N SY- N~ S~ S . N = R = I - m
L B = P I R - R i gy R A
S B < R < N < N~ B SR BT U SR (R SR N RN~ N R '+ @ g @
o o o oo 4o 4o 5o o o o o 0o o o o o O g 9 g 9
I T O ..., B B
= e . hee ESE & S O iR JE GET O R o T O EE = E = e
o o o o o o o o o o o oo o o O o o o o o o
[ R = TR R S = S < B < R - R = R < R R = R = B = R ' oo oo

— AR L U P RO et — ASRll B b AL




FRERIESR I a VR S 2017 AE AR AR A 9 2

CELBHk 4 00 300 3 VIR 1 3R 5 R SRl 48 b A el 2 B2 09 B sk 455 LG B

3.66% -

3.14% -

2,61 % 1

2.08% -

1.57% -

1.05% -

0.52% -

0.00% -

-0.52% 4

-1.05%

FLu T I T T ESSS SRS
e L T 0 | S SN S SO —

a0 o 0 B T S S
e T I 0 T [ | ST g S S SN S

1,y g PR oy gt By o |y S T 1

%]
i
x]
£
-
.
[}
¥}

2017-02:08 b me b e
[l u I 1 e [ | U S SN S —

2017-01-25 4
2017-02-01

[y}
I
o
=
I
23
[}
&}
i

S

| — C 8 Kl i B0 SE O e (R0 B — Rl S bh i Rkl i
Ee 1o AREEEFT 2017 4 1 H 25 HAER, #EMRS PIRAE &6 FAERCRH —F;
2« HIEEEMOLHE 6 AN AW NEOH, HERE A RES MA SRR S, EEWE, K54
(¥ - T % LU A9 2 1 B 4 4 TR P RS Bl L 0% PR A P S I & TR LR 9. TS, BRESR B 7=
BB B EL By 0%—95%; AT, OB ARG BT BB Y 0%—100%;  TTIHA,
A5 H HAAEBRIAR T A LA R BN A D RIE S G, YRR T 54 50 158 5%
SECE B HAE—E LA IBUR 5 27 BTN, AFESAZATIA 5%HIR I, (HEEAAE 5 H H&
TEBRIAR IR G A TR NN D RIES G, PG TRFEAME T2 5 fRE & — 514 .

§4 BEAWME

41 E&EEAREGLERF/NL

411 EEEEALRHEEHESNER

AR E PR RS A IR SUE A F (LU AR “ PR EBRES: " ) 22 rp EHE 2t T 2002 £ 2 /]
28 HAE R, JEMBEA 25 (e NR T o AR I BRIUESF i A AR [ Prds A PR AR L i [ A il

6 U 337 W



FRERIESR I a VR S 2017 AE AR AR A 9 2

LRRAARTELT] BilFERR ERFES CAREGHO. oMEHRRERERNGRAR. 1L
VRNV F R A\ IR & SO R AR AR P EEAER (RRD 3B R TEA R

AR R B kAR CH BRGSO LI e A R A R BB s o GRG0
TLVORNMY R B A R A R . B TTBR A RAR . INRE R EARA AR #R . HHRE
PRiEds &S TaRARE: IEHFAL. IEFRTEE N, SUEHFAL S IR RIE3A RV 55 i |
IEHAE SRE. IEHHE . IERT S, IERR PRSI, AR, s NN
TFELIEH RS, A 201746 H 30 H, A AILE N RIFBEUEHR R T &4,
G RHRIEHRRA 1 SIRABNESRR TR G APHRUES (R R i B R & AU 4 7 564
FHIE ARG E R MR E . PRIER A ANE R R 4. IS5 o T OR
TG B VR ARIE 25 48 8 R P RAIE 33 = 0 WA O T TG B VR A R A 4R B R 4

412 BELLH (HESLE /PN RESLEBEE /N

EARENREZE (WD BIR | 5z ‘
4 IR %% — 348
AEER H 3 BT H # A PR

EEE, mrrRd, HE
EEE, CHUSUESR. B4
Mk #EH% . 2006 4= 7 H % 2008
7 AARIRT R E AR ARAT
BriaE I, AL SR
2008 4F 8 H % 2016 £ 6 H
AEHR T RO AR AT 42 b
Wi, HELS R, =
5 s 2016 4F 6 H A
R E PRk 2 R TR A A,
PN AT 5 B ) 2 B
g | OTELAZH - 10 ch 45 B i 25 o [ 47 2
EHREFEIP AN 2017 5 1
H AR RIESRRA 15
EAE A1 A7 Sl R
E 73 22 33k 45 27 ALAIE 77 4% %
& IR S BA T
R S AL B VR A R SR 1
PRS2, PRIES
Hiig 55 58 JH I TBOR I I B R
GHOEFHR RS EESR
i,

RER, WbwiRad, hE
201741 H25H | - 9 E£8, CHUSIES. 4N
Mb B o DIAT AR R AR AT

ENE
i)

HO
%

7o 37 W



FRERIESR I a VR S 2017 AE AR AR A 9 2

358 5 0 FRAT g5
T oo BRAEH, Kiak
SEHARAF RARSG
Flfr MR R &2,
A6 R e U B IE 2 T O
GIEZ T, 2014 B
HREPRESE A R TAEA A,
J3 AT A R 1 ik 2 ] 2T
i EHR T EIPA L PHRIE
FRA 1 SR G BRI %
ReRe2H, PUEPRE
BrilE 7 A [ 20 B8 B 3
FIrN PRIES 2R
LT A e e S b LI LN
HERE RIS S K IR
MRS ELH . PRI
Hiis 2 2 HH O JECR I I BR
G RREREESR
B AR AERAIE IR 5 E BT
R B B R A IR SR
Rekesnr,

ek, miarAE, IE
EEE, CESIES. EEMN
W& 2009 £E 2 2010 4
EIR T 5 B R 25 2] ik
s 2010 4% 2012 FALHR
THEZRUESR, HAEERZATI
WAL 2012 425 2013 4F
8 HATLERT 22 IR I5 55 7=
B A A, TR
T H.2013 4 8 A R 4R
EPriE s AR STAEA R,

PN R E LR e E S PE L

B AEK — 201741 H 25 H 7 K P | B
T E R TE E A

HRERAIE 7 {8 RR P2 b R VE D

B A BRI R B I
L., PHRIERRA 15
REHIEFRE LGS
2 ¥ PARAIE SR o 2 ST
JHCR i T B R A AL 57 %
REGEEEH, PRIES
Hiit 5% 5 M1 T TR i S L R
FRIEFR R R &4
H,




RARIE IR 2 IR A 2017 4 2248 4 1 4 22

Ve 1y RIREHR E AR A 7 8 2 ISR HY, SR H DS & = E OIS 1 38 E1E
e ER AR S S RAEMH .
2+ UEZF AV AR SGEMATIE P2 GIEZR ML N 3SR BIMZED AR SRRIE

42 BEANREHNEFZSEEERTEE LR

AN, ARESEHNROET (PRI ENESR B k) (PR AR E
UEFRED S (P ARIE 23 Bt i 8 T OIS C B IR & IR R R R & A R DL b A k%
FEIE , AEWSEEM . SR a0 A BEA IS L 58 7, R3S R RT IR T, 93t
s A NESREOA 2t, AFAE RIS I BOR B AT 2 e & R TS P -

4.3 EEANIREHIN AP35 1E LT T
4.3.1 AP 5 I BERIPATIE R

N T PRIER AV E B A RSR A G/ R A TR, R E VAN, AR S B RS
GEFRBBT R ) GEFF R G E AR BIMED) . QIS5 G B A B A58 5 il 2
BRI AR, BT (PIREPMESFARITEA R EEH S W g Bk g AT
A5 BB INED (PR E PRIEZR A IR ITE A R dh 5 5 E A8 o E 5 W A o i S ik & B IME)
NG RRBI AR AT T SREA G AR EIE, Z5BE. GRN—%m
B, il 5 s B B, BRI W, SRR,

AEIR R PRSI I . WEFC BN D SR (AR BT FU S RF, SR BIAS ST B iR, KA =
SWEAE 53 IS s, WS B SA ST AT M . Fh R E MR, ST &
AT A EEE AT PME A, RIE T A A S TR . ATRE R AT AT R 2k

N RS AT RMERIEL, PAT DTS T N TR T,
WA HIA TR BT 538 RIKAZ 5 BL 2R 1R ) 6 F RN A 4T 9

=
%

H

—

4.3.2 REZHIT AT TR

AN, AR A RBRAE S SNSRI EN S, RKARH R A5
ASHUD [ B A By B AZIE S5 24 H B AE B 5% L

AN, RAEBUAIE A W e HA R T2 5 MR 2t ik (K 57 4 58 5

B
©
=
piss
4
=



RARIE IR 2 IR A 2017 4 2248 4 1 4 22

4.4 EENIHRE A RS R BB RIS AL SR I Ui 9

4.4.1 HEHAEES B R REAIBZIEDHT

2017 AERASK, ZE N 3 AMAst KA RE BT, SR EECRICE . 1t HECE R4
W% 2 TR R, (i 4. 5 A0SR, BEemak s Kok, i
FAER MPA FER S PR G B K RERRLE, KRTEEMEESAT: WETm, RiiawE
R, FHRAT “=3RT O CZER 7 L CTUIARNT ATNET L IUAE, TRRATIRAS A AR .
HERE 2 MRATIE R A S 1L, B TR a8, Wi R KR BT, 5 0 12 H, RIS
“CHE AR D A B XU T 1A T XS 7, AT 2 FURBET 4590 AZ TR MLE W $ T8, £ (2017 4
51 FRE R MBORPATIRG ) ORI “IaRERIE A, AL R BOR A L
A2, FET T, CREGEATF Mg R ATE P, REFRESENHEE.
fE5 7 25 Hif AL RS b, RATIR AR 6 H - 2E4E MLF W8, RoeiismfEo. 6 A4
AR, 7EJATHR W DR AN Bt S TE S AA IO SL RSN B, BRI T AR AT

BRI, 4 A AT 52 B0k 28 X A L R 2 e, S Gl )UK . RAT A
BAT. R EESEHE T I T POEREVE . 5 H P EIFIE RATERAE MR T TR TR s 4
e, BEJGTE IPO 522 MUR MR B S BRSO RF T A BB WTREAR . WEN 6 H TIATER ) 1 SR8k
fift ISR R B h e R A BT AN N MSC (R e U fS 4 2 72 % 1R I

BpRE, “REMASST T, FlR% EET, Waissdk by, 10 EHEGRR 3 AR L
4749 23BP, 10 SEMIEFF 4% 3 AR BATZ 98P, M b, EEHEIOAMIRTRT, BN
e LI R B I

SRS T, ERATTHEATA I =T, BRMHg RS BERK, REM& K b, 7558
G BRI, LA BRI A, B0 T 306 B0 (B L, S SR KA R (K B R B IR s . ZEF
AR VEESS , BN oF eh KT BRUR 0 057 (¥ 0k B A, RIS 30 1t ) e S (4R B, A
TR A . AU S T R T A S5 1) R O

4.4.2 MEFHAEESI SR

BRERRE PR P HIEARR RS A S HFE N 1. 0353 76, AR5 WL S0 Fd i K
R 3.53%; BMEARIRE WIRPAIEAER IR S C M FFE AN 1. 0331 76, ARG PRS0 4
FEIKZ N 3. 31%; RS LR R RS R 2. 45%.

#
S
=
=
N
=



RARIE IR 2 IR A 2017 4 2248 4 1 4 22

4.5 BEAXNERET IEHFTHRATWESHVHERE

W BORTE = ZR A ™ G I e &, X ECk A iR g st AL, 5 7 A4)%48%
BURIERAT 43 L5 R M, BB T Re B AR R TR ok, (AP —FERIZIERES, ST
EOSAERFR R IO B B ECE, R SMMIRKR Tm. REARR, LRELUANEME
i, BTN B RO R, SRR MR S BRBIBORIREL L T . 2B R,
FZRATORRRE 4R 22 X [ &5 A5 Pl GURRAS IR 22 0 A BT, o S5 215 FH BT UAC 3 8 2 G B 75 oK
B, SOk kS mAL VR . (RS BTERD 7 AU I IR 70 R, U e R RbR 4k 2R 4 5 v
(A

i b, T R R S S 4 A AR ) BB NS . ST R LR
WRANE, WREEERERE . TATE . bRt st Ak SIS A LS AT e 3k .

ity BiRAlT, =FEASKBALAR LS. BRAE AT PR, BAmE, #
HUBC B S5 5 Rt 1R T B PTG 5 R LAY A3 FE XU, 4k B KR 2 it S BURAE S,
@S 5T

4.6 EEANIRE A ZE S HERFFERA A

AT S BN RIS S TARRF S MR EE A R G S R RHLE, T ORIE B B il
AP GEL, ARG IRBNNA, SO 7 PIREPMESA IRITEA A ER A s (BT
ROAGEZR R, H5E T EBERRSER T . HARSSHAEHEK, Bt hEESF L. b
FEIEH. NIE SIREE AR R XSS B AR IR IR AL A (E R Al
AEN TR, B BRI 2mME NV ERE Sy, BALXN ML, fEZR AR5
TEAEA: RIERSMEN AT, B fHETEE. AR EBCRARE T B0 5 aA
BEAT RS EL A (B RO PP 1K) — BT s WD A A R AR P EAT PP 56

S5 EREN S TG AR SR RAT ST F S T, FRE AR Ron] 5
S SGHETT BT B TUE, A7 H AU, ST HRATA TUE EOR IR G B & PR,
SRR R AR SR RIS TR E R S R SR (AR A L R S Hi)id
AR R E R E NI B . EIR S 5AMEIRIE R Jr 2 18 AN FAEAE AT 5 2 rh 2%

AEGEHANC ST REGFICEFTARIUEL FEZ RSN, i HAZ 22 SR AHERAT A
RV T1T 3% 58 5 B 5053 it ol ) A 4 208

o1 337 0



FRERIESR I a VR S 2017 AE AR AR A 9 2

4.7 EENIRE A2 2 B E LA 3

FHRIEZF A At R G A 2k AR I P9 AR SERtAR I 70«
HHRIESF Fr s R & C J 4. AHR T I PN R St A ) 2 i

48 MEMNEEANFEERFATABBE ST HEREBE LR
AL W A AL TSR NBUIRT 200 AEHE 4 517 i EAK T 5000 /3 TC I -

§5 BEARE

51 MEHAARSTLE NI TEFRILEH

AARTEIN, o R B ERAT IR 0 4T R R AE AR e BRI B, PoROBAT T GIESR I 4
0y GO FCE R R, AAES R S B AR N, SE4 R
HHBAT T ST BRI L%
5.2 fEEAXREHAL RSB R SEERTE. #ETHE, MRS RS
TR OLEI B R

ARG, AT NZREZG OIE . Red R, STEDMEMAME, SAREN
ERPHHETS . BRI SCE AT TN R, ARG HeE U mt AT 1
v RRIEGEHENAHRERSOHRA AT,

G HIA AR B oR SEREAE 2 B -

53 AEANALERRETMFEEEFAFNESE. HHNTBERRE
ik

AEENRZEE T ARG TN S iabr . #ERI. FEIEAREL . Wit 858
PEWMEHENRE, RERSNEMMAERRICER, R FUEMREEGE B8R

%012 7 k37 1



FRERIESR I a VR S 2017 AE AR AR A 9 2

6.1 F= M fitR

§6 FERMFE

THRE CREHTH)

P EM: PERUESR G a0 WT ORI BB A RO R R A

WEaREH: 201746 H 30 H
B
% AHR AR
= 201746 A 30 H 2016 4£ 12 A 31 H

B
AT 2,176, 979. 48 -
Al = N 463, 742. 38 -
17 ARIE 4 45, 760. 04 -
L 5y VG B 502, 197, 654. 85 -
Hrp: RERE 130, 805, 172. 45 -
REer - -
i 5 371, 392, 482. 40 -
P SRR S 4% 5T - -
Dkl E s iy - -
T AR S R - -
SENIREE G Rl et 276, 301, 204. 67 -
ISR 2597 K 7,492, 037. 26 -
SR 5,414, 051. 69 -
YA - -
JREYAT I 3 - -
186 JE P 1A B - -
Fopth % 7= - -
e 794, 091, 430. 37 -

AHIR EEER
AR &P 201746 H 30 H 2016 €€ 12 A 31 H

i it
FLIAE K - -
2 5y 1 4 Rl A f5 - -
7 AE 4 Rl 47 f5 - -
S H (] ) 43 Rl % 77 3K 127, 499, 300. 00 -
FEASIE 2597 S K 8, 223, 200. 34 -
I AT T8 [B] 3¢ - -
LA A N F 321, 639. 03 -
MAHEE P 53, 606. 52 -
AT B iR 55 46, 607. 83 -
NATAE 5 % H 98, 493. 15 -
VA A B - -

13 T 37 W

AR



FRERIESR I a VR S 2017 AE AR AR A 9 2

NEAE R 32, 441. 98 -
LA FL - -
18 ZE T A5 B 17 5t - -
HoAt A7 fiit 168, 052. 80 -
i &t 136, 443, 341. 65 -
BB E AL :

S Ik 4 635, 243, 530. 39 -
K5 FL A 22, 404, 558. 33 -
&R A 657, 648, 088. 72 -
AT AT A & B s T 794, 091, 430. 37 -

VE: 1. AEEUEH 2017 46 A 30 H, HIEHRIRIES A & MAUFE 1. 0353 Jo, FEEMHEI
SUBR 613,712, 711,19 i PRI AEE SIE S C S MAIF M 1.0331 7T, &0 % s %
21, 530, 819. 20 ¥y . FARIEF 2R VRS AL A A1 N 635, 243, 530. 39 135

2. KIS HISZRRGEI AR 2017 45 1 H 25 H G4 S RANH) E 201746 A 30 H.

6.2 FiER

2t AR A ERAIE S E e TR S I B VR A RIS R A S
AfER: 20171 H 25 HGESERAERMH) £ 201746 H 30 H

Bhr: ARG
PN X
=)
o H AUITSE 1 2] 2t B E 2016J: ff ijlt?;@zom
EAFEERH) & 2017 6 A 30 B
#£6H30H

—. A 25, 562, 260. 79 -

LALEN 9,512, 019. 34 -

Horre AR BN 211, 645. 77 -

(e ISUA N 5,315,921. 14 -

VP SCRAE SR AL - -

SENIREE SR I 3,984, 452. 43 -

HoAb 2N - -

24 (HR L “-7 A1) 16, 731, 062. 48 -

Horpre REEHRFIWE 16, 197, 543. 21 -

BB - -

i U A -807, 374. 03 -

B SRR R - -

Dt L g (&l - -

frE T Hk 2 - -

ireilvE 1, 340, 893. 30 -

3ARMMER S (F 2K LA -719, 923. 72 -
“ SHEA]D

214 T 37 1



FRERIESR I a VR S 2017 AE AR AR A 9 2

405 (FRREL “-7 SR
F)

SHABN (FHRLL “-7 SIH 39, 102. 69 -
7Ip)

W: —. B#H 3, 157, 702. 46 -
1. EE R 1,651, 835. 34 -
2. FER 275, 305. 92 -
3. BEIRS T 46, 607. 83 -
4. X5 H 525, 121. 59 -
5. FIESZH 473, 759. 98 -
Horbre SZH (R0 4 Ak 0E 7 S 473, 759. 98 -
6. HAth?kH 185, 071. 80 -
= FEEH (FHRBBLL-" 22, 404, 558. 33 -
ST

W T3 H - -
M. #FE GasHh - 5 22, 404, 558. 33 -

H31D

E: AREAERT 2017 4 1 H 25 HAR, A#HEMHE 201741 H 25 H&E 201746 H 30 H.

6.3 FTAHENE (BeiRE) XK

2t AR AERAIE S E e T R S I B VR A RIS R A S
AfER: 2017 1 H 25 HGESERAERMH) £ 201746 H 30 H

Az NRMIT
A5
20174 1 A 256 H(E&ARARH) 2 201746 A 30 H
i H
T4 F 4y A BB &R A
—AWIATE B AL (5 - - -

EAFED

. ARMEE s A
3 (A B B O
135 0D

22,404, 558. 33

22, 404, 558. 33

=\ AMEEMHHZS
7P R R AR B
GREEAD L “-7 531
51

635, 243, 530. 39

635, 243, 530. 39

Horp 1 EeHIEEK

635, 243, 530. 39

635, 243, 530. 39

2. FE L [RIEK

VU A3 1) 5 e A B
AN B = 2R 2
SATHEAR ) GRE D

e
_
G
=
H
w
Q

=




FRERIESR I a VR S 2017 AE AR AR A 9 2

U\ “ » I iﬁ&‘”)

o R AT A B 2 (R 635, 243, 530. 39 22,404, 558. 33 657, 648, 088. 72
S ED

LA RERT AR
201641 51 HZE 201646 A 30 H

B H
T4 RIECAHE A& &I

— WIIETA B (F - - -
EAFED

~ AMEE A - - -
mﬁ AN OF
%@ﬂ@)

NI¥S B S oK B - - -
Fimﬁéﬁﬁﬁmﬁ
GFE A B “-7 SR
51D

Sl 1 K - - -

Fe 4 e[ R - _ _

@\ﬁﬁﬁ%‘ﬁﬁ# - - -
NSRRI
SWHED) GHHRD
Ly " D

o IR BB s (B - - -
A

H: AREAFET 2017 41 H 25 HAM, AWEHIHE 2017 4F 1 H 25 HZE 201746 H 30 H.
R B I 55 3R I 2 R 2
At 6.1 & 6.4 MEMEH TIIMTTANEE:

T B WX
S HTARIN EF L TAHERIA LA ST
6.4 FREMITE

6.4.1 FEEFEAKEFMR

FERAIE 27 3 2t R ST ORI e B R A IE SR B BT 2k i (DUR AR “ AR ) 4o rh FNIE S &
EHE A2 (UMK “rhEIER S ) IER YR [2016]2728 5 (& T A%k rh ARIE S i 2 I
RIGHERGIER RS e SR E) i, mHRERRMEZARIVEA AR (FEAR

SR ENEZR Best 2 eik) A ChARAIE S 3 52 WDT BOGE BCE R G IR SRR R e R e G F) 5
Wt EE. ARG NRAMIEZRTEE, GRRILFELTANBR &M EHFE

216 U1 37 1L




RARIE IR 2 IR A 2017 4 2248 4 1 4 22

635, 243, 530. 39 JG, CAHHKIE T R THITH % BT Rk Il & 1) 35 HR 7K 18 RE6 5 (2017) 56
52 I TR T LARIE. &t EHER &R, (R HRIE SR o i A R TS I B IR & B UE R X

FEHGEFED) T 2017 4 01 H 25 HIERARL, Hea A AR R H 250 B 3 (BFF A 5t
SRBITEIIY) N 635, 243, 530. 39 FrIE S Al. AL (3L £ BN AR E BRI 5 4 BR AT
", EEFE AN EE R ERA .

G (R N ERIEAEUE TR 5 5 R a0 ) A (R BUIE 25 e 2 ST THCR TS T B TR & AR S 42
RHESEEEF) MHE T, AESWHREE NG RSN S TR, RE ki
RAT LS B/ GAR R A 22 o B B s e TR iR (B E KB
MO B BURFSCENUAG . BURF CH RS SRR, IR, AT SR ki,
NEVESE ISR BRI SE  BRIRN Y SR IERGTR . IR RS B AR, IS e fit
Fv FUMDRA SRS SR EIE . ARITERR CRIEH IR, BT, IR L AR RAT
FEFO FNEAF R, TRAHS TR BUE. B SCRHIESR . BRI BT DL AA A b BE 2 fo
VPG 1 TR I oA 4 ik T ({2 A o IR M S5 A DGR ) o FE & i R AL & Ly - JRIBOHIA,
JRC SR BT o G B I D 0% —95%; Jat AT A, JRESE B 7 o HE G B O EL A D 0% —100%; I
BN, A5 H HA BB & A F NN B IREE G, B RR AR T %™
FHE 5% Bl B 2 B AR —F LN BUR i 25 B PN, ARIEGASZRTE 5%HIBRS], HA
52 5 H HALEFNBR I AR W1 55 B A TR BN K 52 5 A &, L4 AR AMIE T2 B AR IE 4 — 5 (3 4
ARFEG VSR BIEAE S . IR 300 FREUIRE 2 X 40%+ T 5 A A M FE H0i 2 26 X 60%.

AN SR AT S IS H N PR E PR A IR THE AR T 2017 42 8 H 29 HAtk#EHR H .

o

N

e

N
3
0

~

6.4.2 THRE I %R HIE A

AR BE L I S5 4R H R EGES T 2006 4F 2 H 15 H A& BUE BRIMAG I (Ailb 2 v ok ) — oA
AEND & TUEAR 2 THAE S AR SGHEE (BLR SR “ Al st 7 ) o o B UE N 25 A0AT ) CIEZ 4%
AL {5 S5 HE XBRL MRS 3 5 CHE AR S ANPAEFEHR 5 > ) v EIE SR 55T eolb W 2 A 1) CGE
IR R TP AENL S 51 CRARIE S 5 2 T BCR TS e BR & RUE R IR S B S R A )
ANLENA 55 4R MIE 6. 4. 4 B 5175 (6 v IR M 2 B AT A SR8 B SCVF IRk e AT Ml S 55 B AR i

6.4.3 EAE NV 2 K HoAhH < e 1175 B

AF4 20171 A 256 HGEESERAESH) £ 2017 4 6 H 30 HIEEARM SR ER/F & e
T DU ) SR, LS 58 B e ik T AR R4 2017 4E 6 H 30 H I SR A &2 2017 55 1 H 25 H (&

SAEFERH) 2 2017 4 6 A 30 H LR K25 R IE S E RSN HLEA KGR .
5017 73637 W



FPARIES IR 25 IR A 2017 £EF 4R AR 4 4 2

6.4.4 STTBURMSTHE TR E D R ZHEIER YN
6.4.4.1 STFBURRER) U

IS G FRALLOK, KT ITFBORAE .
6.4.4.2 SiHETTHRER

HIEG A RO R, RIFAT UG THEE,
6.4.4.3 EHEIEK UL

H A a R AL AR, AN 1E 75 200 W I Z2 4 58 IE
6.4.5 B

PRI [ 5B 25 8 J5 B (20021128 5 6T IR 25 #8825 3 DG B A ) /8 )
KD WEL[2004178 5 (SR TR R G RCBOR @ FRD) . WA (20051102 5 (S&T B B ZLA
AN NFTEFA RBOR @Y. WA [20051107 5 (6T BB LA K4 NS BLBUE b 78 38
). MBE2008]1 5 (T AL ATE B TOUEECE @A) WFL[2012]85 5 (T St b
23w i R ZE A NS BIBURA S A R IE A1) A HARAH SR 55 A S 55 44, 32 R
W ZRUR -

(1) PARATH G R e AN m T E W BECE B, AERCE A . ISR B
NIB I FE G KR Fr B Z N RAEENEBL. H 2016 45 H 1 HiE, SRt hsiayE b
OSSN IEE T o RIESR $5% 5 e 8 B NI R KSR L B OB LB N A BB, X <8
R [ ML AE SR A BN TR SR AR (R

(2) FGLIMWE. FiIFMZ MR E RAEE LBV TR .

(3) S BT B AT 2RSSO HY AAT 15 25 B AR L AE 7] o <R AR B AR TR 20%
A NBTRL, B AR AT RL. 2013 4F 1 H 1 HUAHT, XESEIFHIRERRE. aRlL
N B BT AFERIEGIRAMCE . LRI IRA% 50%TH A NIRRT A4, AR AT B2t
5E B 20% A ARG NS BE, S AMER LTS8, H 2013 48 1 7 1 Hilg, WG MATFARAT
AR AR H) BT AR I, FRAIRE 1 MH BN (& 1A 1, BB R R 280t
AR FAFA: RRBOWIRAE 1 DA LR 1 (5 LF) 1, &EdZ 50%TH N NBLITSAL #F
JECARREE | AERY, B 25%TH N RGN AT 1540 .

(4) Hee AL 0. ISHIBERINIBEE A 5 EIIERL,  SKANBEEAMENO B S 52 55 ENE R -

m

H

%18 W 37 0T



RARIE IR 2 IR A 2017 4 2248 4 1 4 22

6.4.6 KELFTRR
6.4.6.1 AR & AT R R EUHADE KH F R R RBKTT R AR HER
A A A4 ) Sk 2R BE A KR T 56 R IR ORI T R R AR

6.4.6.2 AR ER SRS RERBRR G KSR

RIKTT A B8 SAREHIRAR

b

AR E FREZF AR ST AR SEBN L ENEICH . SR E
Hh I ARAT LA A7 PR 2 ) ReEHANRIERRAR . B s

e AN ORHRAE 5y S48 1R Wb 55 6 [ A 4% — s Mk SR 1T 37
6.4.7 AR Ko b4 AT EERAIA] SRR T R 5

NIRRT AL 5y AE TR 25 Y0 P 4% — R 25 kAT S
6.4.7.1 3BT REKTTAL 5 B ITHAT IS 5

6.4.7.1.1 RERX G

SRR NRMT

A3
A AT ]
20174E1 H25H GEg & RAEMH)
N 20174565 30 20164F1 H 1 H &20164F6 H30H
H7 2 1A 2R H7 2 A 2
e g g
PR o ammtep | o A B H )
FR AR [E R 437, 309, 475. 74 100. 00% - -
6.4.7.1.2 KH35
Sisr. NEMot
A
A AT ]
20174E1 H25H GEg & FAEMH)
SR AT 9017456 A 308 201641 H1H £20164E6 H30H
b B R oY B R
e g e g
e I FRAE B Ee 1
FH AR [ bR 27, 735, 929. 60 100. 00% - -

6.4.7.1.3 fiF%EIEZ 5

#
o
b=
=
N
p=i



FRERIESR I a VR S 2017 AE AR AR A 9 2

SRR AR

T ‘
2017061 f25H GEEAFAMEDE | ngfgffm o
FBETT 44 R 201746 H30H
N 5 . 5
Al 5 /i 25 ]
FIBREEER | o iy | TOORLER | it
4R [H 6, 003, 600, 000. 00 100. 00% - _

6.4.7.1.4 BLER 5

T AR AR WIRIE I G 58 5 AT BUIE RS 5

6.4.7.1.5 R AFREBE A4

SEEAL: ARt

]
PANE 75
———— 2017$1H§;E$ﬁ§ ; FA % H) £201746 H BO,E;&H;K@H%@
NE e A —ﬁ R
i Bt | COPRERE |  n be
F 4R [E Fr 319, 803. 12 100. 00% 83, 997. 68 100. 00%
A AT E ]
201641 H1H & 2016456 H30H
SR TR
1 e R
NZ A N As A %
ek gt | COEERE | by
VL R B b A e B T\ ST R, DA o e R 5 B

S PR ST 2 W CRIE R 3 AN 22 T 2% TR A5 o
2. VR e i UL R 55 e A B A ) e SO RS D A I e R A VIR SR BB T OCR AN T 345 2

.
554

6.4.7.2 REFTR M

6.4.7.2.1 EE&EHH

Bfr: NRMJt
A
A AT ]
i H 20171 H25H (&5 R4
A) 22017426 4 30 H 20164E1 H1H%E 201646 30H

MR AR B 3 4 N ST A 1, 651, 835. 34 -
R T B
Horp: SCAHH BN MR 185, 383. 31 -

Ed

20 U 37 T




FRERIESR I a VR S 2017 AE AR AR A 9 2

R | |

e 1o RIS RVE BT — H ARG B EN 0. 60%FE it 4. R RIS F
H=EX0. 60 %~ 44 K3

H gt H BT k45 2 2

E i — H 1R v =i H

2. B Y R fe A G BN S A S LML) 5E 1 ] DA 3 e B LR SRR P IR S5 S B
AR, S RSB BN R G B AR T IS, ANE T B B AL
¥ FH T H -

6.4.7.2.2 EE&HESR

Az ANRM
i R FE T B ]
= 20171 H25H L& ERAERM 201641 H 1 F 22016465 30 H
H) &E201746 A30H
M R A ) 2 4 N S A 275, 305. 92 -
fOERR=%7¢

T ARFESHIFTE At — HIE S TSP E M 0. L0%AAE R RIHE . LRI 75 T
H=EX 0. 10%+ 44 K%

H Jyfg H RLTHR IR S0 27

E vl — H 1R v =i H

6.4.7.2.3 HEREZH

Wfr, N
A
. 20174 1 H 25 H (& & FEAMH)Z 201746 H 30 H
e S TR B 5 RS B R T
FRBTE PR ES T AR A
Aﬁ ST RS TR C it
HAR [ F - 37, 247. 65 37, 247. 65
R E ARAT - 9, 360. 18 9, 360. 18
&1t - 46, 607. 83 46, 607. 83
b4 B T S ]
201641 H1 HZE 201646 H 30 H
PRI IR 55 T 0 A AR B FE G N ST A A B R 5% B
B RBETT ZFR
N
*ﬁﬁffﬁ@ REA B 28 A &t

#
2
p=i
H

=




FRERIESR I a VR S 2017 AE AR AR A 9 2

E: RIS A RIES AU E RS %, CRIES MBI SRS REHFN 0.50%. C3H
FEE MBI E RS T4 a — H C RS MBS T = 13#ER 0. 50%F 3K, HHEIEW
T

H=F X 0. 50%—+ 44 K%k

H oA C RIS %iEE H N2 A B IRk 55 2%

E N C RESMHHI—HEESE = 1#E

6.4.7.3 5RBFHATRITIE R 3% K535 (F BIW)AE 5

E: ARESAME WA S KRBT SATRATRIENL 6 (R 35,

6.4.7.4 HREFTEEEEESHIHER

6.4.7.41 MEFNESEEACHERRERELEEHNHERL

ML A7

5iA A
20174 1 A 25 H EE&FARH) £ 2017 4 6 H 30 H
HBRAIE 27 i 2 TR A HHRAIE 27 i 2 FR  C
HeARAENH 2017 20, 000, 000. 00 -
F1H25H ) FFAERES
18
SIRFAT R 5 07 A0 20, 000, 000. 00 -
ST B Y/ SN A 0 - -
JTE] PRl 90 A2 ) 43 80 - -
s YT B (B /2 H A7 B - -
WA BEE 5 0 # 20, 000, 000. 00 -
LEESERENINE-= 4l 3. 2600% -
3 B B AL
SH A BE AT LS ]
2016 % 1 H 1 HE 2016 4 6 H 30 H
RIS 2 IR A HERAIE S F 2 IR C

HEeAFRAERH C 2017 - _
F1H2H ) FANESE
i

SRR A O S0 0 - -

SO 1) R/ SRN. S A3 - -

LA PRE 7 v - -

e
N
=i
H
w
Q
=i




FRERIESR I a VR S 2017 AE AR AR A 9 2

P: SNV [ /552 H A - -

WIRFFA 12 & 0 8 - -

WIARFFA 12 03 - -
i 3k G B A EE 41

6.4.7.4.2 MEWIREBRESEENZ S HARER T BR A E SR HFR

T ARG E NN HAL ST T AR AR B AT &

6.4.7.5 HIREBCT RE KRITIFRR UL S0 £ R B

Bh: ANRmo
A A T A 1]
KIKTT 201741 H 25 H(REEERAKHE)E |2016 41 H 1 HE 201646 A 30 H
KR 2017 4E£ 6 A 30 H
IR AR HRE N AR AR50 EPEPEIST PN
W ARAT 2,176, 979. 48 159, 556. 63 - -

T AREHRAT AR R S N BB ERAT R, JFRAT FNE A R S
6.4.7.6 FEEGHEARHMNSHRETTAMHIESFHHLR
e ARFGARRE WIR K AR NS5 BT A IESF 1 O
6.4.7.7 HoAhSRERAZ 55 I 1 1t B
A AR A BTG HA SCHR AL 5 H IS ZE U
6.4.8 K (20174 6 A 30 H) XEELFFHWREZIRIES

6.4.8.1 FIAWHT R/ RUESH T T BAR B HIR @ 52 FRESs

SR NRMT
6.4.10.1.1 ZIRIEFHFIEM. K
R | B | AR3h | RTVRiE (s AR | AW (BAAR AN E = HAR AR AL P
R0 | ZF% | IAWH H KA | Mk | B | CRRAL: B FAS I EPsYl
£ 45 BH2017 46 B|2017 4F[FHT I 7 @ 23, 660. 2
002879 . 18. 02 18.02 1,313 23, 660. 26 -
Hi 5H 7THTHXR 6
& fE BH20174E6 H|2017 4E[HT % Ui 3 17,311. 4
603933 . 20. 20 20. 20 857 17, 311. 40 -
H 28 { 7 A 6 H|%2R 0
2017 4
fB T %2017 46 H Eoi T i) 15,212.2
603305 7 H 10| 11. 26 11. 26 1, 351 15, 212. 26 -
(i 30 H Z IR 6
H
230 37T ;W




FRERIESR I a VR S 2017 AE AR AR A 9 2

K HE 12017 4E6 (2017 SR B @ 13, 760. 8
300670 | - 10. 93 10. 93 1, 259 13, 760. 87
B 26 H 7H3HIZIR 7
2017 4F o
EH201746 H B I I 10, 659. 3
300672 | 7 H 12| 8. 48 8.48 1, 257 10, 659. 36
W 30 H 2R 6
H
H I F520174F 6 H|2017 4FE[H B A @
603331 . 9.63 9.63 9, 620. 37| 9, 620. 37
27 H 7H 5 HIZR
& I HE20174F 6 H|2017 4E[HET B A
300671 5 8. 11 8. 11 7,639. 62| 7, 639. 62
F 27 H 7H 5 HIZR
B R B|20174E6 H[2017 4F|# B 7 8
603617 - 8.93 8.93 7,429.76| 7, 429. 76
f 23 H 7H 3 HIZR

TE: Sl DA SOT BB, 330 LB MR —F 7 At AT 8 B sl A 2k
EAEN— R N BRI S B H AR, ARYEE e Bl A = P 2T A u e, AR
ETRZEWIRAARE B il RSN AR E S5 W LRI HE B, A H SRS
H 28 b H 2 WA RE 3 k.

6.4.8.2 HIRFA W EIHEBERBEZRKRE

SEEAL: NRMT

R | MR (SRR E | R R |RRH] B WE (R LIRS SR A A Py
OIS Ak | R fE S| | TR RN JRAS LA B
60079 | [ HLHL| 2017 4 %ﬁ 10, 624, 32
P WiE | 3.60 - - 2,951, 200 9,561, 888. 00 ool
4l ’
00010 2017 4| K 6, 315, 357
TCL 4 3.43 - - 1,841,212 6, 456, 551. 41 -
6 H2H| .16
2017
60198 | [E & ¥ ?k 5,056, 182
531 %= | 6.21 - - 814, 200 6, 358, 902. 00 -
T . 00
H | ®=A

6.4.8.3 HIRMRF IEEIEAL 5 e R K F 35

6.4.8.3.1 AT T IHHFF EEIE

BEAR G IR 2017 4 6 A 30 H ik, I G NSRAT 8] 13765155 1E [ 5 5) 1 B 552 H [l
JHHIE SR AR 119, 999, 300 7T, A2 AN N i 7= /F A B4

SHEAL: NRMT

Y2 S =k M2 ﬁ E\ N =] N2
FERE | L | EIBEmE ﬁ*}i‘ e ap ok A
111793043 17 Bl | 2007 7THS5H 97. 81 300, 000 29, 343, 000. 00

24 T 37 W




FRERIESR I a VR S 2017 AE AR AR A 9 2

FARAT
CD065

111793320 | 17 RyT4R | 20174E7 H 4 H 97.73 300, 000 29, 319, 000. 00
T CD066

111791892 | 17 754 | 201747 H5 H 97. 80 250, 000 24, 450, 000. 00
T CD020

011760041 | 177773K | 201747 H 4 H 99. 77 200, 000 19, 954, 000. 00
% SCP006

111793243 | 174 | 201747 A 5 H 95. 44 200, 000 19, 088, 000. 00
1T CD048

it 1, 250, 000 122, 154, 000. 00

6.4.8.3.2 X 5 FimifHRds ERY

BEARE AR 2017 £ 6 H 30 Hik, R4 NFUEFFAL T P57 IE RIS 5 2 R =2 3 [5]
WK 4% 7, 500, 000. 00 7T, T 2017 4 7 H 28 HRIHA . %2557 5 B R AT 4 6 N\ 5 0 FE 1 25
FUESR 22 5 BT e B EL B 3T B bR S Je , MR T 25 B A8 5 B4 40

6.4.9 BB THEBM I &R R T E i B i HAhE 0

(D st

(a) & TR A SRMETHE R TR

NRAMETH RS RITRIZ I B A e v R B AT = BAT E B SRS BT IR 1
)= RPRE -

F— 2R MFEB B A GAERERT BRI B R A

SR BRER— R U B MH I B 7 B 4 5 B 1R B R AT (R

F=JR R HRBE P B KA AT DL A B

(b) KRS LA SR T B 0 e T

(1) & Z ke TRA SHME

T 2017 4£ 6 H 30 H, AEEERAKILLA SR ETHE BT I8 6 1K G il 557 b s
TH RN 502, 197, 654. 85 J6, ToJ& 158 R IR KR =R IR IR

(1) 2> SEHHE T = UK 8] 1 K AL 5

XEFUETRAC 5 BT LT BB, A RO RS T R 5 5 AN R (A5 K R 152 I (58 5 AN
2R« BB TARA I RATENG O, ARSA ST H EZ 5 W H IR 225 AN kY a) &
BR A SITRLRE A O BRI 2 SEME SN — SR I AR A B TR A R A A TR S N AEL X 24

¥

2025 U1 37 W




FPARIES IR 25 IR A 2017 £EF 4R AR 4 4 2

FAMME AT EE, B E OGRS A RANMERLE 5 2 IRIE R S = 2R X TAEUES 385 T Ll
B R L R ] WA B (AT Bt . B SCRFUIE S FIRA SR BT BRAN) . ARE S T 2017 4 1
H 25 H RS BASK— EUR F P ESR B0 BR A FIARE (o EUE S5 B8 56 4l Blh 22 b (B A% S TR /N2 O
F 2015 4F 1 23 [ VAR R K A AL AL BB ) BT A8 B A (R 5 01 45 SR o 2 S A, FRREAH %
BRSO NS — B O R 25 R IR
(111) 55 = F IR SO E AR BRI A AL 2y 540
o
(c) JERFEERT LA FOMME T 5 (1 4k T A
T 2017426 3 30 H, AIESRFFA RSN LA ROET RIS
(d) ANBAA S8 T A< i T H
ANBAZ Fo A T 0 R 5 7 R 705 3 G BLYSGROTUR A i A £, ORI 5 A R
M AEARZEAR N
(2) HEEF
MRAEIEGH . B R FLS 8 )R T 2016 4F 12 A 21 HAAG W 8L [2016]1140 5 (& T I & Rl 55
M= IR BOE B IR SS S A B BCR @A) (RE: (1) SRR SR 9 R (3 200) 35 ik
TRAU 2 () o 2 B A 2 s B9 A 4 ) Aol [ml AR B W), ANIEUCS (BB (2) ANBEATN
Hedr . (EHE. BV RAE SRR R Z R, AR TSR L () BRI
B RO A M E BT, AR TS A B EBNBN . EIRBORE 2016 45 H 1
H AT .
dRAk, AREABER. ERBLS G 2017 4 1 A 6 HAAMIARL[2017]2 5 (T 587
AR ECRAT SR L Ak 7S BT K 2017 42 6 3 30 HAUAT I FL (2017156 5 (LT B 7= dh
EBA KA @R ME, BE W E NG E B s B R AR IS AR N AAT Ny, B
& HI G TR VR, F R 3RAE SR S E R . B S TE 2018 4R 1 T 1 HATiz B F
RAEMBEBFAT R, REIERN, N9 CHERN, CaBEMTE
HENLAJE AR B (BN G AT P HCIR . SR R AT SR o A A 2 AR I 45 St A et 11
WA 55 R FNZ ' B TC R
(3) BRASUNMEAIGEBLAL, B B 516138 HAKE G T0 75 250 I 1) M At 2 22 S T3

&
=Y
=
S
4
=



FRERIESR I a VR S 2017 AE AR AR A 9 2

§7 RBEHEHRSE

7.1 BIREESERTAESHENL

EHEAL: N

e hiH &H SRR B
B (%)

1 ETES 4y 130, 805, 172. 45 16. 47

Hrpe R 130, 805, 172. 45 16. 47

2 li] 5 Wi 7 $ % 371, 392, 482. 40 46. 77

Hrp: fiize 371, 392, 482. 40 46. 717

B SCRFUE SR - -

Dkl ke — -

4 | ERbATA S - -

KNI G Rl 5™ 276, 301, 204. 67 34.79

Forpre W R0 0 ) SN IR A 4 R % - -

BATHFRMGE H &G 2, 640, 721. 86 0.33

Ho A & 2 55 12,951, 848. 99 1.63

it 794, 091, 430. 37 100. 00,

7.2 MIRIEAT R RERTEAS
7.2.1 MERZBATI BB ARERETA

op

EHEAL: N

R Sy AR S
NS N X4 - -
B PRI - -
c |l 59, 691, 975. 98 9.08
D ;ﬁ W71, BRI 10, 624, 320. 00 1.62
E [ 12, 294, 591. 00 1.87
FotRMEEL 3, 145, 869. 00 0. 48
G |RimiEH . Ot AR EOL - -
H |[ETE RO - -
' EE%?@\ BAPFE BHE AR RS 7639, 62 000

027 W 37 W



FRERIESR I a VR S 2017 AE AR AR A 9 2

T [

29, 255, 226. 00

4.45

K |EHiFEk

15, 785, 550. 85

2. 40

L [FHSEATR 55 i 55l

BEARTFEAEA R 55k

KA FRBEAN 2 L B0 B B

z | =

JERARS BRI AR AR S5

-}

HE

PRI T AR

-~ |& |

DL ANE LN S IY N4

)
aF
op

A
=

=

130, 805, 172. 45

19. 89

7.2.2 MEPARETIL T REOBRBEREBREREAE

TE: AR AR JC A B B SRR

7.3 AR A NE GBS T HE BN F R+ 48 R 8B

i

A AR

e | moiem | mman | wE o ARAHE Sl

tefsil (%)

1 600048 PRA Ho = 1, 583, 305 15, 785, 550. 85 2. 40

2 002202 & B 7717, 564 12, 028, 915. 08 1.83
3 600795 HLHL ) 2,951, 200 10, 624, 320. 00 1.62
4 002081 G W W 939, 350 10, 314, 063. 00 1.57
5 000860 g% A% b 494, 300 9, 890, 943. 00 1.50
6 000001 P AT 1,033, 000 9, 699, 870. 00 1. 47
7 000625 K2R EE 604, 300 8, 714, 006. 00 1.33
8 600688 AL 1, 181, 800 7,811, 698. 00 1.19
9 600030 5 IES 389, 600 6, 630, 992. 00 1.01
10 601998 S HRAT 1, 053, 600 6, 627, 144. 00 1.01

#

=
pes

=




FRERIESR I a VR S 2017 AE AR AR A 9 2

7.4 REPARERRHASHERRS)
7.4.1 RiFRNSHE BRI S T 1${E 2%8LAT 20 4 FRE A

EHEAL: NRMT

HIR F < 5 7=
e | BEAR | REAH IR LN 'Efgi';;f‘:%# o
1 601006 K 19, 170, 183. 78 2.91
2 600048 PRF = 14, 803, 354. 25 2.25
3 002202 G NRHE 12, 881, 560. 76 1.96
4 600612 z KA ¥ 12, 850, 952. 12 1.95
5 000402 & Rk 12, 748, 207. 38 1.94
6 002081 o 10, 630, 166. 16 1.62
7 000860 Jii 2% A M. 9, 860, 813. 00 1. 50
8 600085 i 9, 588, 656. 68 1. 46
9 000001 P2 ARAT 9, 564, 960. 00 1.45
10 600795 HL L) 9, 561, 888. 00 1.45
11 000100 TCL 4E[ 9, 560, 978. 00 1.45
12 002422 B2k 9, 559, 673. 00 1. 45
13 000625 K274 8, 449, 540. 00 1.28
14 600688 At 7,823, 516. 00 1.19
15 601998 HEERAT 6, 480, 276. 00 0.99
16 002206 g A 15 6, 453, 815. 94 0.98
17 600376 HIT A 6, 415, 640. 25 0.98
18 600428 HH Iz 6, 365, 269. 25 0.97
19 600886 45 /) 6, 360, 848. 00 0.97
20 601989 HEE T 6, 358, 902. 00 0.97

7.4.2 AT H SHE PRI ST $E 2%80HT 20 44 KIRE 4

SHEAL: NRMT

FE | REAT | RESHR AR BSR4 Efgiifif o
1 601006 REREK 21, 831, 642. 91 3.32
2 600612 Z KA ¥ 14, 805, 655. 40 2.25
3 000402 & fb M 14, 268, 677. 90 2. 17
4 600085 [ s 10, 545, 115. 50 1. 60

#
&
il
H
w
Q
=



FRERIESR I a VR S 2017 AE AR AR A 9 2

5 002422 BHe 25k 9, 426, 560. 00 1.43
6 000423 R R BiT 7, 459, 689. 00 1.13
7 000858 R W 7,145, 547. 53 1. 09
8 600428 Hh L R 7,037, 355. 00 1.07
9 000651 % 7 HAE 7,005, 377. 00 1.07
10 600886 E+ 7y 6, 988, 624. 00 1.06
11 600376 H Ty 6, 956, 752. 92 1. 06
12 600089 R T 6, 933, 824. 00 1.05
13 000895 RO R & 6, 758, 643. 00 1.03
14 000999 HEIE= 6, 739, 997. 00 1. 02
15 601398 TR4RAT 6, 553, 210. 00 1.00
16 002007 g2 6, 361, 425. 00 0.97
17 600900 KITH S 3, 222, 828. 00 0. 49
18 000100 TCL %4 3,213, 595. 44 0. 49
19 600887 aEilliiais 2, 118, 625. 00 0. 32
20 000063 SRPAS iR 1,951, 634. 00 0. 30
7.4.3 TN R RAS S B0 SE IR BTN S
Az NRMIT

KANBER A A B

277,423, 400. 55

FH BRI (RREE) EH

162, 026, 385. 30

7.5 JARITLGRMM RN REAE

EHEAL: N

= , i 3 4 = 1
P fie 77 i A VIR KIED Al (%)

1 B X fii 77 37, 982, 702. 40 5.78
2 JAT YR - -
3 SR i 38, 695, 000. 00 5. 88

Hor: BURME SR - -
4 b iz 49, 898, 000. 00 7.59
5 Al KT i B 20, 036, 000. 00 3.05
6 TR - -
7 Al (R] A # i) 9, 214, 780. 00 1. 40
8 ERZc:) 215, 566, 000. 00 32.78
9 ot - -

=
pes




FRERIESR I a VR S 2017 AE AR AR A 9 2

| 10 | &it

371, 392, 482. 40|

56. 47|

7.6 FRIZ N FOHHE 5 He o B 13E HL B R/ HEFF BB 1048 o 5

7H
SHEURAL: ARt
Fo | BRI | BBRAR | HE G ARfHE i
Eef (%)
1 111797479 | 17 &H4R4T 300, 000 29, 646, 000. 00 4.51
CD029
2 111797412 |17 BHEAR AR 300, 000 29, 643, 000. 00 4.51
T CD021
3 111797923 |17 AW LR AT 300, 000 29, 643, 000. 00 4.51
CD063
4 170210 17 EJF 10 300, 000 29, 625, 000. 00 4. 50
5 111793043 |17 LR R 300, 000 29, 343, 000. 00 4. 46
T CD065

7.7 BSR4 SO e R VB EA /N T 45 7 SRR

TR Y

TE: AR ARG AR RS A B8 SRR -

7.8 MEHIRIEA RUHE G EER = RHELFI R/ DHEF T4 R

gk

T AREAMEWRRFARER.

7.9 BIRIZN FOHHE 5 Hea B 13E HL B R/ HEFR BB 1048 BUIE S B

4|

T AREE ARG AR A PG

31 o 37 0




FRERIESR I a VR S 2017 AE AR AR A 9 2

7.10 REHRASE SRR PRI ZH LU

7.10.1 R BAR 2 2 4558 (4 B 8 WA B4 B A0 45 2 B 4
T ARG AR WA AR A a1 0
7.10.2 A ST B BRI BT R R BOR

AT A FBA R I BB BE PR AR RS B B0, A ORAEDN H Y, B XS T AT T
AEEEFEN, S 5BARI IS, DUEBESR AL G R GRS, s 414 1 RIS e Rk -
BEAL, A KL g 12 BB ) BRI i i n PR H Ik [m] . R /3 LS RF R A DL (i sl e
DU DLBEAT A RO < B

711 HEPRAZ SR FE R EFUARZ Z B

7.11.1 230 B A SR B R WU
AEER TR OIS E GUH T, JoAHRHR SR
7.11.2 5 BAR AR 2 48 BE i [ 45 3 1 e o A4 2 B 4
e AESHE AN RS 5 BRI R E .
7.11.3 A& HE R R R B
AEEMREHANRS S EAIRE R, TAHSHRE .

7.12 BRAESREWE

7.12.1 HHARERSERNOATRBIEFRRITERALR S HIERERI I RAE,
BRAER & E il —FEAR B AT ER . LHHEE.

7 0 P S - BB AT T AL TR A RAT ERRAT B E MR A, AMF AR G ) H Al
—HENZBINTFETT. AT
7.12.2 HHESEBNITRRERTEHES S FME N EERE

AT I, AT BB A A% R AR 2k e [RDRRE 10 48 B P S

7.12.3 HAK HoAh K IR =R AR

HAL: NRMJt
5= ZFR S
1 1 HRIE S 45, 760. 04
2 NSCIE 578 S 3k 7,492, 037. 26

%032 0 k37 I




FRERIESR I a VR S 2017 AE AR AR A 9 2

JSEYA A

RYSCALE

5,414, 051. 69

RS AR

oAb SR

iR

FHoAt

O ([N |k~ W

fif

12,951, 848. 99

7.12.4 JIRFEA KIALT 5 B M AT e A 25 B 4

SHAL: NRMT

3 4 B PR A
(=] %\» ~ 1] 3'_‘5‘ ;_{ /\ %S
e | IR GiIr Ak N RHE Bl (%)
1 113008 G 1, 557, 900. 00 0.24
2 123001 bR Ao 524, 050. 00 0.08

7.12.5 FARAET+ 44 B R A AR I8 SZ BR 17 0L FA i

SRR NRMT

NS iy
FE | BREAN | RELK RIESZRES A SE Eﬁ;ﬁ;f@:mﬁﬁmﬁﬁﬁﬁ
1 600795 i ) 10, 624, 320. 00 1.62 HORHE=EA

7.12.6 R A GRS MERF SR #
IO TN B JERT, 3002 5 2 0 6 7T e A7 R R

§8 HE&EMHRAENGER

8.1 JIREZESWIRFHE N BEFFA NG

AL A

FEAT NG
L T WU & NS
WERAH | |
gy | EEEE s | RGE | R
TV 5 TRV ik
FRARAIE 75 3 2 2,960 | 207, 335.38 | 332,475, 802. 14 54.17% | 281, 236, 909. 05 45. 83%
BE A

2033 U 37 1




FRERIESR I a VR S 2017 AE AR AR A 9 2

R R UIE 27 Bifi 2 339 | 63,512.74 1,000, 534. 72 4. 65% 20, 530, 284. 48 | 95. 35%
BaC
&t 3,299 | 270, 848.12 | 333, 476, 336. 86 58.82% | 301,767,193.53 | 141.18%

8.3 MIARZSEEANNMNWNRFEEFZESHER

*:

8.4 MAZEESEEANNMWANBRIFEAFBAESH B EX EHRFER

W
§9 FHAEEHFEZE)
LT Ay
AR IE 5 3 i VR HR AR IE S5 B 2 TR
Iﬁﬁ P I
= A = C
613,712, 711.19 21, 530, 819. 20
HEeomAEMEH (2017€ 1 B 25 ) E4 4
EISE
AR BA A 3 S0 AU A - -
REGRAEMHEZRSE R ARIES S HY - -

it

9k - e < ) A 280 A 2 AT o I A e < A e
[ml 4 51

e < [ A 200 D A 4 o ST OR i ek 0 A2
AT R aitsb LU =" 5181

AR T T R 7 0

613,712, 711. 19

21, 530, 819. 20

e ARKEESFET 2017 41 H 25 HAER.

§10 EXFEMHER

10.1 EEHHFEARZRIY

ARG IR AT RGBT AR =

#
¥
p=i
H

=




RARIE IR 2 IR A 2017 4 2248 4 1 4 22

102 Z&EEAN. ZSTEEANENESRERITHERAFRZS)

ARG WA AT AN TCE R NEALT),
AR WA AT SR AL TR AR BT 1 E R N5,

103 BRESEEEAN, &M=, Z&FHEEWFHRIFR

ARG T M E N e

%

B S FTE LSS YRR

10.4 EERFEREHIHR

AN PN A I < A T SRS R KR A

10.5 NESHAT H iH IS THTEE S5 AL

AT H R A R A H R EEAGE P RS THIME S CREREE G0 AR it
BT IRSS o

10.6 EEAN. HEARERLAEEANRZEESLTIFHFRL

AAREI, S AFEA . G AR IR N PR A R AL T

10.7 &M AIESR AR L5 B IuE KR

10.7.1 EEHIER A TR 5 BT BRERE K& AT HER
SRS ARt

AL 5 N SEATZ S5 v AR 4
- 52 5 ¥t (b 204 y
AEER | e | mwem | muammt|  me | DooORE )
il S 1 A
R [ B 21 437,309, 475. 74 100. 00% 319, 803. 12 100. 00% -

L. BT 5 RGNS, ARG BN L MRYINESRAZ 5 B i 4 A B A H Al AN se
FAL I HABAIE SR 24 R 32 5 #A T

035 01 37 0




RARIE IR 2 IR A 2017 4 2248 4 1 4 22

2+ BRI 5 AL IEFARHELT

(D @EAT RN, WIEH RS, LA RIS,

() AR s E TR MR, AN, 525 B A2 2 e AT IE YR 52 5y I 7 225

(3) BAT e ) 4 5 R IR 55 BE /I AN, BB (EANER T A3 B (it ST RE I AT ML 3 #r e 7T
RESN A 2w SR AR R E R ST 2 AT & e i A R T R E A
GRS REIRYE A A PE B SRR EOR, REER IR U, RA TR BB B A SR
MIREST; RERUR N A RIHLBOL SS IOT R, S35 S8 ST A S A T Tk 55 (R 0T Fe S 43 R 47 A A

By ARGt FH 50 5 L L PR 4 T
(1) A 45 T30 AR bl % 4 P 50 5 6 S (R IE 2 2B LA
(2) B NS o B0 E 4 205 LR 28T 0 L AL
10.7.2 EGH FUESF A B3 5 B IuAT HARE S 8 3 1R 0L
SR NRTJE

fRFAE 5 i B AZ 5 BUEAE 5
X 7 24 B 5t ,
. 2 I ot 24 B
RS 4 WA BB | s 4% &igﬁ RS A | A S A
14 mngéu\ Ee g1
R [ B 27, 735, 929. 60 100. 00%6, 003, 600, 000 100. 00% - -
.00

A L BT I RGERR, ASHE G BAE Ny B ARYINE 2558 5 B i) 2% A B H AN BE FE
L HeAth AR 27 A 7 22 55 Bt

2+ Btk R 5 AL L RARHELT T -

(D @EAT ARG, W A, A NA R

(2) BRI GBI A K AL A RIBIRAR IR, 58 5 Bt 2 5 e BEATIE SR 52 5y 1 7 2

(3) B A B 4 U7 A Rl IR S5 RE I MUK, BAEEAR T A BAF BB S RE I AT e 7,
REACI L ATl ) & R AL s BT Ao T2 AT s ). AN B R i L2 R AT Y
BEMRSS: REMLHE A F P BLE G R E 2K, AT 1T, BA TR BT H SR
HIBEST: BERUBON A RHR ML S5 HITIT R, IR BE(E B RIS A S A 77 T 25 FO T R 4R 44 R4 f0 ik
SR FE.

3. SRtk T LG BALMIERREFIT:

(1) A BENARYS L3RR =5 52 ) 1 7 16 F 528 5 Ji S IR 2 22 8 LK

36 i 37 0



FRERIESR I a VR S 2017 AE AR AR A 9 2

(2) F &8 AR P UESR 28 MU BT TS A AL s

§ 11 MBI E RRPHMEEFR

111 RGN E—RREFHESHHLHIEBI ST 20% 85

SRS 1 R S I T SRR R
HEH FEESN
5 | s H] | N i
e Y W | kRt Lt
FRTIRF i) X i)
2017 4 04 H
LA 1 01 HZ 2017 | 299, 999, 000. 00 - - 1299, 999, 000. 00 47.23
#6 H30H
AN ) ) ) ) )
P A R

AT G F T A7 15— B BT FEBCR AT UL, 70 A7 (XU ] B R 0 P
SO A VAL SEE 05 0 NS I YA AT T R 0 W 2 51
ARSI AR o R G2 SIS ST E I, SR R e
SRR, KSR T R B R, SRRV B2 M0 (R

11.2 R E REHAMEZEFR

x

AR Pl 77 A BR 51T 2 ]
2017 4£ 8 4 29 H



	§1 重要提示
	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 
	§3 主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	§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
	§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 托管人对本半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 半年度财务会计报告（未经审计）
	6.1资产负债表
	6.2 利润表
	6.3 所有者权益（基金净值）变动表
	6.4 报表附注
	§7 投资组合报告
	7.1 期末基金资产组合情况
	7.2 期末按行业分类的股票投资组合
	7.2.1 报告期末按行业分类的境内股票投资组合
	7.2.2 报告期末按行业分类的港股通投资股票投资组合
	7.3 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
	7.4 报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6 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
	7.7 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
	7.9 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            
	7.10报告期末本基金投资的股指期货交易情况说明
	7.11报告期末本基金投资的国债期货交易情况说明
	7.12 投资组合报告附注
	§8 基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.3 期末基金管理人的从业人员持有本基金的情况
	8.4 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
	§9 开放式基金份额变动
	§10 重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 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
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5 为基金进行审计的会计师事务所情况
	10.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7基金租用证券公司交易单元的有关情况  
	§11 影响投资者决策的其他重要信息
	11.1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
	11.2影响投资者决策的其他重要信息

