RENREFREHIESFREES

2017 5E58 2 2

=R

2017 %6 A 30 H

HEBHEN: ZREXZESTEFRAF
HEFREN: PEBITROARAH
WEXHHBE: 20174 7H 21 H



TAGHR AT IR A 2017 4250 2 R4l

§1 EEERR

AT G PN S R AORUE AR & AT B SR AN AE R AR 8 1% VBRI B KR
FEAF LA AR BLSEE L HER T R E B AR AN S A BT

AREGIFEE NP EAUT RO A RAAREEESFRCT 2017 47 7 19 HEZ 7 ARG+
HI S5 R ERIIAIR R A S IREENE, REERNEAAEERICE . RS e
R

RGN LSS H iR 57 10 J5 08 B B B, (HAVIRIE R B — 2 A
L HE A SRR ARRERIL . S KK, 08 TR H P DSl LA 4 B B AR B 4
MRS

AR h I 55 BERER Z 1T

RN 2017 44 H 1 HigE 6 A 30 Hik.

§ 2 B MR

FL G THRR RAERRAETEIRA
I 290004
e A (S LTI
HeAFRAMH 2006 4% 12 A 15 H
A5 JHAR B S 3 A 731, 795, 827. 34 4
53 S 2 5 T RE SR R G AR I L i RS I 2 N
W b AT A v 75 ok B BT A m] K AR e K, A%
) 32 45 0 XU ) et L, VRESR I 4 B R K A AR e Y
B
AL KA “H EMR” PREEAE . IO
PR R TR RN O IR AR B AR TE AT EC B R “ 5 R
B RS RE AR 2 AR TSR
A G LA 3 75% X & B E A600 FEE+25% X & B A E [ {5 HE 2k
AIEGNRETIES, BT m . A s i
e e, LTI XS AN TN a8 T 07 Yk A B
PR miigise. KTFRENES. EETREAE T
JiE T R, 3B SR BT A AR 1S AT $E 053
A== N RAGHEEIHAIRAF
EEFEN H ERAT I A PR A F

H
=
~
=




TAGHR AT IR A 2017 4250 2 R4l

§ 3 EEUFEIrINESHERI

3.1 FEM&ER

A

Ao

FEW AR br

HAER ( 200744 H1H — 201746 A30H )

1N IR S g

-5, 916, 469. 43

2. A HFIE

—-21, 622, 698. 55

3. AT 23k 4y WA TR 1)

-0. 0292

4. WIARIE @B HE

651, 613, 806. 82

5. WIARIE A0 B

0. 8904

bEsE

F FR s [e] 3%
2. AW P 2 4R
BRAR < 3 L AR

AR TEE P 787

SRR A,

TR 5 sebriicat
SEEAIIABN . Bl HARN O
AR 9 A3 L Se B I _E A 2 fe i A2 s Ui as o

1. EIRAE GV SRR A BRI SR AU A N RIS 5 e 8 I3 - (Bln, it
3T EAR TR
KA E A

£ 40

3.2 EEHERN
3.2.1 ARG RS MR ENE KR KR5S FHALS L R e 2 0
X X M &5 b B vk
" HHEMKZE | pEEKE | Sk ey . .
B o b2 RS 2E) Wmi?@% O—-B | @—®
TE=1MA -2.81% 1.31% 2. 69% 0.48% | —5.50% 0. 83%
T RESWGLREEAER: 75%X & B [E A600 F8 % +25% X & i+ [F E i F5 5k

b=l
pa:

H
w

=




TAGHR AT IR A 2017 4250 2 R4l

3.2.2 HE S A FEMURE S RTHAMER KRR KI5 RS b delias &

AR L
M 00V P RTINHC a) J M 45 L A WA 2 36 1K) Dy e oz Fnk L B

264 AT AFF—FF~ Frmm e e e e e e R e e e =1 =1 - 7

238 02% 4 b ...... ...... ...... ...... ....... I ....... ....... ...... ...... ....... .......
219 58% |} ...... ...... ...... ...... ....... ....... ....... ...... ...... [ N S _______ _______

$85.4 3% ||

158.68% 4

132.23% 4

2010-02-08 b oo b

2010-08-204 - dee e LT

2011-08-08 {1 g
120318 f-i-ag

2012-09-26 {| - &

2013-0406 {1

20140425 -

el I TR c B | S E—

SOG-08- 144 b T

211 L [ [ [ S S R

POAE-0F-07 4 F---vmedmm e

b [0 = T S R S A

S01F-068-20 4 bt

BT [ 1 T L L A —
Bl | =0 s [ S S—

2000-01-21 {f-mmeme s

2009-08-01 4 F - toee -

['e)
o
/=]
2
[
]
=]
L]

2008-12-15 4

20
20
20

0 DRI B — B e B B |

Er

—
H: L RERPEGRERSEFT 2006 4 12 A 15 HIERAR. A%EH 201548 A7
H e AR IR A B 4

2. RESHECHANNH . @O, EEREASEIOMFEREEEGRNAE: BE
P 60%-95%, , IR M 0%-35%, Bi4rOREAMIIIA AR T RIRMABRTE 1 4F LA BUR i 27
9 LA A - 4 B P15 1) 5%

§4 HEAME

4.1 B&2E (RESZLE/N) i

FEARFESHFEGL IR | UEFF A

u)
E W EIREN | AW | Em

WiH

40 3L12 W




TAGHR AT IR A 2017 4250 2 R4l

R AEmI L. AT R4 Mol
Bikk. 2009 4 7 HIMAR(E
N SR ZEIE ] REEEHARAR, kEH
T ?}%Eqﬂd\ﬁ*ﬂé 2016 12 H - 8 4F ﬁﬁﬁﬁ%ﬂﬁﬁﬁﬁfﬁﬁi Eﬁ?j
wiREREes |1 H P mRHE A G R
e AR . H 2015 42 3
17 HEMERGEH /N IE
REREELH,

E: L BLEH SRR AR A S H
2+ AEZF AL SCEMATIE 2 GIEZFMO A G B0 B BIMED) B RRIE -

4.2 BEANR G HAAE GIBEEMA T EH K3

AN, AREEHN KGR GEFRREEE) « (AFFRIEFREEEEFE
BINE) « (RENRAE RS IR RIS EF) M SERERIE, AW
SAE M BRR T, BUE T, BUE THE SRRV E BN F S 07 . Ak &8 BNAE ™ 4%
PR RS RO 1, RS B A AR KA, e R S B AR AT, A%
BRI IBVERT & A RGN G S R RHUE -

4.3 AR GE LA

4.3.1 AP 5 H ERIHATER

WRiE GEFHRRESERAF NP ZHHEHRIFEL) (PEIERSA® (2011118 5) , &
mEE T (PR HHEED) » EHTIARE A, DA IREEEES), MR B
Pro BRI ZHPAT. WHBIFE SRR E G &IATT, WHTE. B3R, Zh et
WA, R BEAE By LRI s I e XUBS Y BT S SRS A1 A2 5 17 DLREAT T8 AT AN 8 PP A o

O T AT TURSCRAS 2 7 B B A P i AP ITIG S B S A ATEL BT
FIEE U T IEBBHR 2, AR RIESAERET LS EFEPIIT, BRLHERATAE, #RZY

W B TR
AN, B G WIS SN ED RIS & 5 A &2 AR R I AT N, &
15 5 il FEBEAR AT T 00 R

4.3.2 RERX 5T AKE A
A w RSN R R A A R H A 5y, R ER IR T E S B0 241228 5 A0R 2 il
BRI H RIS S AREWIN, KESS SR ATT N R RIS, RIS R

5 0 312w



TAGHR AT IR A 2017 4250 2 R4l

R BIA AT By R S 2 H RS & SRS O, IR T HAR R AL S AT

4.4 R EHAE ST R RIRAZ/E0H

2017 S FF T, —FAERIIBUNR 1 WIBCZ AT RE A 5 58 0 T R R M U AT R 59
IO AESS . MEE S, Tk sEs. EM 6 A iimEHE, K 100R / Lk 380/
VIR 300 LT AR 50, EEWENLSMITITEER. oSy E RN S R S
S D45 R T 370K S M CAAE A g TR XIS 78 410 e 1 B T AR AEL XS, LR IR AR A AR 1 PAAE
R AL FE LR — R RAT I T, LB BOS AR R BUE T LR U7 56—,
HNSEFFIHESN ML BRI R4, 55—, Tpiaithsir, =, WHaFFBEGE REasrE K
Zhie, BN, — ZHmRstEE i AN . HATRE, KT HHEA R4 S . X 24T
TR, kA GBS ErE . e ahitklr. BORTIZA]. 5258 il REE
AN . TR ARFIRRR AR, I LA

TR SRR YR T R R ARE AL, SN T RS E I E R, RN TR TR
BREVRABERIBCHI T RE . HENTZRRER, BATRIT UG 8 70 e i K IR BRI K . . R
I, BATREE G ISR, BRS SHIRN TE . N¥E, BAMRESIZEL ST i
R AR LUK #4893 B R AL 5 I o

4.5 MG EEKL SR

BREAWE IR, REESMHHIFEN 0. 8904 Jt, FEEMFIFEIGK T N-2. 81%, W Eithiidt
HEUSCEE N 2. 69%.

§5 BEHEWE

51 MEWARREER=HESEMN

Fe i H SH ) Hi A B A (%)

1| B 493, 667, 929. 97 75. 48
Hodr, 493, 667, 929. 97 75. 48

2 | HEHHE - -

5 2 - -

Hr: fiigz - -

#
(o]
b=
=
o
b=




TAGHR AT IR A 2017 4250 2 R4l

B SCRFIESE

e E R

BT AR BT

KNG Rl

99, 000, 169. 50

15. 14

b SCH R A SENGR AR
e

BT B &4 51t

61, 068, 241. 18

9.34

HAh 5™

326, 359. 82

0.05

it

654, 062, 700. 47

100. 00

5.2 |WEMRBATIL RO ERBAS
5.2.1 ME KRBT RAFABRERRTAS

A5

7353

KfetirE G

o e < B R L A
(%)

A

R AR M il

R

il

268, 485, 436.

)

HLJ. 37 R BOK A = A R
I

16, 121, 000.

IR

14, 612, 000.

RN Z

14, 223, 000.

ALEIEH . A REAHEEL

A A Ol

B R RS ERARIRS

133, 553, 549.

Rl

187, 943.

Bl

27,871, 400.

G AN 55k 55

AR FEAEANR 55k

IKA S FREEAN A I it B B b,

18, 613, 600.

JE RS BB A A 55k

A ac]

DA TAR

b ARE AT R

n | ™o |v| o220 | "|lH9lHEmEloT™mdo™

o
ZiE

it

493, 667, 929.

97

75.76

H
=
~
=




TAGHR AT IR A 2017 4250 2 R4l

5.2.2 |EPRETIL - REERERRBERKAE

G HIRA S G AR A B EE

5.3 MEWARIEL A RHE LS H = 5E IR/ BT+ 42 BERSR 4

| omEmeEm | RESR | HEGD | AnhE co | ea
tesl (%)
1 002694 Ji o 1, 826, 576 42, 595, 752. 32 6. 54
2 600340 B SEAE 830, 000 27, 871, 400. 00 4. 28
3 000923 WALE T 930, 000 27, 714, 000. 00 4. 25
4 000826 Je5 1 3 530, 000 18, 613, 600. 00 2. 86
5 000066 Hh [ K3k 1,999, 975 18,019, 774. 75 2. 77
6 300275 22 % 930, 000 17, 837, 400. 00 2. 74
7 600536 H A 930, 000 17, 818, 800. 00 2.73
8 000401 = ZRKe 1, 150, 000 17, 698, 500. 00 2.72
9 002368 NS 630, 000 17, 444, 700. 00 2. 68
10 300352 B = 2,974, 500 17, 162, 865. 00 2.63

5.4 MEYRE G WP RAGHFEFEAE

WA IRA I EARB B FTR

5.5 MEFARIEL A RME G2 S F 7 15E eI K/ N EEFF #8014 e 350 A 48

WA IRA I EARB B FTR

5.6 M EFARIE A RME G2 S H 7= 15E LI R/ BT+ B R R R 3

il

A R A I G R R B 7 SR IE S

5.7 M EHARIEZ A RYHE G Z S F F#E LI/ M EF KR L4 St e BB A

REHIARATE G R TE TR

5.8 5 BRI A RMHE HEE T 713E E B /MR BB L2 BUES R B 48

AR IAARA I &R FF AP

H
[0}

b=
pa:




TAGHR AT IR A 2017 4250 2 R4l

5.9 MEHRARGRERBRIBH R 2 F OB
5.9.1 I EHIRAE SR B FIRAR I B S A1 28 A
AR IR AT R AR B AR I B
5.9.2 AHE S B FE AR KR F B
B IR WIRASIE SR BB AR B

5.10 & HIR AR SR H M E R 5B
5.10.1 A B E G B R BUR
B RS WIR A SRR Bt [ 1 5%
5.10.2 & IR AL SR B I E R R AR
B R WIR A SRR Bt [ i 1 5%
5.10.3 A HIE G B H TR
B RS WIR A SRR Bt [ 1 5%

5.11 BHAESWEMHE

5111 REMAERESRERIR 2 IERRRT AP SR R ERARR & i H
H—FENZBATHER. AHHBRH.

IR AR AR A R CBUR AR A E . BHEED T 2015 4F 12 H 8 Hile®|dh HiE
B EHE G (LURRR EIEE 2D CREERMAS), BARMRAT A ikEd i, R
ENRICAMEIEIRE) 1A RE, PEIER 2 REX AR BT R IME . 2016 46 3 H,
AFE] T EEE WAL E R (TEUE T FES R145), 2016 429 A9 H, ARMLE 7 HE
IEMR WL E R TBUE TkE 1), EHIE M 2L M RIR A 545 B R i I 2
BRI AR SRS NBEAT T AL .

W RAT B F R EE ] R (B A R4, £ 2015 423 H 13 H, T A
[ L PRI B BB AT BR A7) AUNEE e R B IR AR RS =05 281T (Bt e ik i)
CRAURTRR (L0 A OB b 78 bhil) CBURRIRR CRh Bl R e iihill) 78 (%%
R0 WIEAL E, ERARIES . BN Bleni. SATUESE G 7L EA R,
FFFALE ARG (B Fib i) B FSEEAT, ARty (B ik uisl)
A3, DIARRIBONAE” o FR UM FR, T AR N A A A (R 4E AR i
P S EHAER (AN ERU AR, HEREE (FREEBREGES, 8

29 JLk12 W



TAGHR AT IR A 2017 4250 2 R4l

B MHEERBREE (ki) M GMEmil) SOfF BT, T ARBh R SR EE S
AGNFLAE T 2R W 2 2 IR UL I F L ST 28y, IR 2 5 Bl i i . 2015 4F 3
A7 H, TR A R ) R A iR S P AR CRAFE ) SN BSR4
FEANFE M SGEEAT U ] o IO RHAE B () COR TR BRUBOAR AL A R By 3R PE 5 ) T R R
TARRBARZFN T RIE DL b hil) . (RiUBask s 1) &, BeafR ik Ghaathill).

FATN T, BERAE T EAE M AL 02 A B R R

L BRI R BR ERBR, KRB A L ERIEIE . AR T 2016 4 4 /1 26
H ORI RRZBERATD SERIRBRE T, SEhrisfl NCRAERE, SEmE s,

2+ AR 2 A B A A AR E -

3y A AR LA AT, AR IR CARNERD) GIEFRED. (BT ARG RIS EINED). (%
IIREZFAZ G BT TR Crh/haislb A b AR SIS PEAR 51D SR EoR, 30
PR AEEE AR SR AR N AR B S B B, S ERA. e R RN HUBATE B
e 55

S

i

5.11.2
T I A S G BT AT 4 ISR T B Ak 5 T RILE e P 2 AR ISR

5.11.3 HAWEE PRI AR

5 HHK e o)

vk
d

FHARES 289, 198. 34

JSCIE S I 5K -

JSYA A -

MRS, 31, 674. 87

JSZUAT H K 5, 486. 61

S LISEREN -

TR -

HoAh -

OO0 || || |wW| DD+

f=ann 326, 359. 82

5.11.4 M EWRFFH FA T RERBI R T E B 6T HA
T HIAR AT G R AL T O AT B4 0%

10 12 W




TAGHR AT IR A 2017 4250 2 R4l

5.11.5 R EWR BT+ REE P ETRIEZ R SLEI D

. TIBSZRRAAI I | HEESTE | o
1 Bif 1! Eif k . ~ a2, S H
75 ARG WEE A4 F A AME GE) | e A (o) L I8 52 PR A 15 1 BH
1 002694 Jo s o 45 42, 595, 752. 32 6. 54 N3y g

5.11.6 AREW KA THEMEREGIN, HICLETHEER AEREETHE, TARXA

A EL BT &3

§ 6 JTIRAE SRR

VAR

075 SIS <5 B A

726, 734, 307. 17

e 5 ST ] i < HR A 0

54, 656, 970. 22

9 - 1 5 ST ] 3 < B ] 3 200

49, 595, 450. 05

R S ) 4 3R A A S 0 (/b L=

B

0T ST AR B <y B 0

731, 795, 827. 34

§7 ZEBEANBHBAERERRELZESEN

71 & EEANRFEAESHIRINHFL

ANt A B B AR BT AR S 0 A

7.2 Z&EENBHERRERREAR ST 5 WA
ZS = FIE S e YN S e il EE R st H N A P o

T )

=




TAGHR AT IR A 2017 4250 2 R4l

§ 8 MR EE FRPFHMNEEFR

8.1 MEH N E—REFRFAFESHBLLHIE D BT 20%H1F5
T IR B — B A i e A LU 53K B Bk 20% 550

8.2 MR E SR HMEERFE
o

§9 EEXMHHER

9.1 FEXMHER

Lo A EHIE N St e R A5 05 2R 076 i 3 TR 2345 98 ik < e S O SO
2. ARGBIPAER G IIEF R R SR G S
3 ARBMPATER S TR B G U )
4y (FRAEOLPTAE TR B BUAIE R B3 AR L)
5. FESEFANWS TR EM Ao F HRE
6. LB NS B HLIEAE AR

3

]

9.2 fFiHh &
AWESHNESETREEHN. HEFTLENNER, HREERTENR. T TBERTA
PG, BEREE NI R AR ] Y B AR T A Ok £ A SO & A B B

9.3 EHEHFR
T H T HEE S SR AR S TN A A W (www. ftfund. com) 25 [ LA, BELITR
RS0 HLIE (400-888-5988, 021-38784566) , FIAILAE T N HIZEE AR,

REEEEHERAH
201747 H 21 H

%12 5l k12 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

	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股指期货交易情况说明
	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
	基金管理人持有本基金份额变动情况
	基金管理人运用固有资金投资本基金交易明细

	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
	影响投资者决策的其他重要信息

	备查文件目录
	备查文件目录
	存放地点
	查阅方式


