2017 4

Hr R

—
N
l—a

5 0 Z

R TR E

=R

2017 %6 A 30 H

HEBEN: PRREEESEEHEHGRAA
HELEN: T MERNEARITROARAR
WEXEHHBE: 20174 7H 21 H



T RRR 18 TR 2017 SFH 2 R

§1 BEERR

Fe G PN S N SRR & TR B R RC B R SRR B KR
FEREH A A ELSEE L R 1 T 58 B AR AN Sl SO 54T

FGIEE NS B AL HRAT 3 A IR A AR AR & RHE, T 2017 4E 7 19 HEE
T AR T HIM AR ERIIAR A S IREENE, REERAN SRR, 1®%F
PERR IR B B RT3

B )RR LLWSEE L B B 1 JE U BER IS A B B 7, (B IRIE S 4 — e F R

g MIEAENSOFACRILARE I . BoEA W, BB EAT B 58 SR RN A 4 ] 1A
e EE AR

ARt TR 5 SRR 2 I

AREHIE 2017 4F 4 A 1 HEE 6 H 30 Hik.

§ 2 B MR

FL G THRR HRNA L7

4 F A 002646

e A (S L TIFF R

e Cile sy VeS| 2016 -6 H 6 H

5 AR & B A 443, 578, 159. 42 £
TEGRA B RSV M e MR sh M SR Atk

% Hbs by @R S R A, S REGE R S L
IR HER RSB IS A -
AEEHBIERNTEFE NI E ML TR HEBUE. @
TRHEIK . A5 FPIRASSE R 2R A0 b, 204 A o 22
EHRGW ER MM TES, FFEEFH RS T N
FhTRANTE . RS RIS R P, e S & W P~ FEARAT
N AE R, Bigr Bl PG B 557

P AW SRR F57 55 %5 2R 0 I G B L A DA R 4% 0 20 4 11
BRI R, G ET AR, EREE Tk
SRR B T Rl . EL AR B8 SR L - il
HME . ATATENE . TSl RS . AT AL
TR BTN L i3 R4 B8 Sl . 2R i P A 452
BESREE . A5 BT b R 15 0% SR A4 B R

b4 b A J v A -G R @ E AR (B

UGS A AREG RN HES, KR AITRAL 25 % T 22 8
He. WERIESE. ML,

REEEHA HENR T RS EHARA

EEEEN I ARAS B ARAT e A PR A 7]

¥ 212 W




T RRR 18 TR 2017 SFH 2 R

)& o 9 FE 4 1k & TR AR thRRE L5 M A thRhA L5 M B
T @ o R4 138 Z ARG 002646 002647

R T 8 0 P e I BUE 3

32, 808, 031. 03 11

410, 770, 128. 39 11

§3 EEMFEIFNESHERI

3.1 EEM LR
B N
FEM bR WEM C2017FEA4H1H — 20176 H30H D
HFREHR LT A HRHR L5 B
1 ARSI 366, 535. 18 5,708, 584. 44
2. AR 366, 535. 18 5, 708, 584. 44
3. BIREEE B ™A 32, 808, 031. 03 410, 770, 128. 39

T AW CSEHGEE ERE eAIRR IO . Bk . AN OS2 fetivE2R s as ) Fnkk
R G RIREL AWRE A S seBlii et n B4 A e ER sk as, B FRmhigite
RAPEREAEZSE, Bk, ARERSEE T, A OISR A IR i S U S

3.2 E&FERIN

3.2.1 AR E AR S M B E W R 2 K5 RIS B R s R H
RN R T A

{ o b | G | SR

HE=AH | 0.9402% 0.0011% 0. 3413% 0. 0000% | 0.5989% | 0.0011%

W REESIW I H 4%
HRNA G B

ME=AH | 1.0005% 0.0011% 0.3413% 0. 0000% | 0.6592% | 0.0011%

e REESIWEE I H 4%

b=l
H
b=l




T RRR 18 TR 2017 SFH 2 R

3.2.2 BEE A FRAEMUKRES RTHAER R RS KI5 LS R AR e &

AR B HER
PR L B2 AR G B T i E G 3R 5 R 291 L e v e B = 11 I sk 40T LE

3.10% -

2016-08-06 - §

2016-07-141{}---

20
2
2
2
2
20
2
2

— vtk A AKE e S el O i

VRN b T At L R S T e




T RRR 18 TR 2017 SFH 2 R

PR L 52 B AL G B T i E W 3R 5 R 291 L S v e B =8 11 I sk 4ot LE T

3.36% -

3.02% -

2.69% -

2.35% -

1.34% |

1.01% 1

0.67%

0.34% -

0.00% -

2015-05-06 -

2017-04-25 {F-omomeeie e
PO1T7-05-18 bt oo

ta}
o
e}
Q
=
o
o
o

20
20
2
2
20
2
2

| — ook IR BRI OB B3 — bRk 8 Tl 5 e 3 o i e |

T AFEEAEFT 2016 426 H 6 HARN, #HEGEFMEERIELE, AEeE N
AN, O AL AN S I I B LA G AR e R A R4 E

§4 HEAME

4.1 HE2E (RESLE/NH) i

w4

LGSR | 5
g | EREEHIESET [ EA AL s

R/

AERH AT H MR
e ] A R T

S, Besm, hEEE,
- T4E BA ML TR BEEE
S EHARA AT G
A,

PN g S
S, [H | 2016 426 H
E WA ER | 6 H

e Zs

4.2 EE AR B A A2 2 R T B oL
ARG A, AREEEBNRIET (PRI ERES R A Eik) 54 RIEHEM &
R aF. REHEU Y BEARESTHCERNDE, BE T, BUE TS8R AN

35 01 k12 W




T RRR 18 TR 2017 SFH 2 R

R, AEWMSAEH SRR TR R BT IE AR R B, R IR T, EE e A
FANBORERA ah. AEAIRE A, B EaRa M, EMFEEMBRA AN RIITA.

4.3 A PR HGERURH
4.3.1 AV 5 BT IE

AREGE M EEEE A TR M RSRIRAE . 5T, PRI
JE AN OR A X R AR A S, VISERTaA fifmis . ARESEIAME 7k IR
FPRE B B L TR % 1 PR B FE AN AR h 2 I 4, FF B AR By AT I A3 G 6 it
DU “IFILSE . s se” ENPATHR MR I, Sl R R 5 KRG A-FZ S5,
SHAREI R AP AR SRR A G . ARE N, A P58 5 il SR AT IS DL R AT
4.3.2 REXHIT AT T

AN R R IAIE B AFAE R L DAT A -
4.4 WEH N E SR B RRASIES I

AREEN T HEER BRI YRS, REMEE—FEREAT. IRITZR, 52 MPA B
SO, RNV AT BORAT U AR G T AE AR, (HBEAS SRATIE 5000 14 MLF B HI4R08, B irié T an
TR FR, ARG T RE B, W7 S5IERI RN Z LR TR, AERL
KRBt A — B 5T

WAEIAN, ARIEEGET 7 IE F OSSR FEDNAFR, fEaR MBI, o — & R 2 6
ME SR AE R, AEORIE R RSP E MBS ATAT R A FI, &R A, 7870 R F B
RAUE s 57, RTHE SR .

4.5 WEWANZESKW SR

AR AP RNR LT A G AU B AR 3 0. 9402%, A4 & I RNR LT B g5
SR A E N EE Y 1. 0005%, AL S EE B #EY 23 2408 0. 3413%.
4.6 MEARE ST NBEEEE - HEME RN

KRN, AIESAFAEES: A TTAE H LG EE A NS AN — 0 AB#H
BPHHEAR T LT g g .

§5 MEHAEGWE

51 MEWREESEHE=HEBMN

=3 T | &5 6) | HES BB (B




T RRR 18 TR 2017 SFH 2 R

1 fi] 5 WA 2 4% 188, 452, 994. 62 40. 22
Hr, iz 188, 452, 994. 62 40. 22
B 7 S R i -
) i 39, 800, 299. 70 5 19
Hrr. }ﬁﬁ@%%%A B B
IR G i
VA é:k
3 fﬁ‘riﬁ IREESL 238, 221, 576. 28 50. 85
HAh %= 2,042, 267. 11 0. 44
&t 468, 517, 137. 71 100. 00
5.2 #&5 HA S5 B R 3 0
7 TiH HIE TR E A EE] (%)
1 [ AP 555 0] ) Al % £ 0 1.65
o ST [B] ) Al gt -
Fe A SR () ISP E R (%)
2 M AR 55 [ R % s 24, 499, 867. 75 5.52
Hordrs ST B ) ik % - -

Ve P B RS A 5

B M S8

2 IE [51J ) Bt & R AU I 2 B F= 1+ (E 1 20% 037 B
AR 25 1P AR 05 T T35 0 T RO Ve e A R V8 P21 (L 20%,

&

(R AR LA gt o 303 P 5 k8 A 00 o 7 L L A1)

5.3 ZEREHSFHRKBR
5.3.1 BRA S TR KRWIRERFE 5

i H RE
ﬁ%%*&%ﬁé%ﬁ%%%ﬁ 64
T P SR 2L ST 3 R IR e e B 66
575 T A 3505 2L 5~ H 7R A ) R e 1A 29

WME AR A S FEHR R RET
AAR T AL SR BB AP BT R IR L 120 RS L.
5.3.2 MEHIRBE A ST T RIFR A7 Ll

120 R1EH LA

SHIRGT B RSRTE | %BIR AR G
5 TEIR R H
e PR AT (EF L] (%) EEIILEE) (%)
1 30 RPAK 34. 90 5.52
7T OH12 W




T RRR 18 TR 2017 SFH 2 R

b, FAAELENIRL 397 KIOTF

SRES T

30 K () -60 K

7.66

s RIRAFEIEEE 397 R
SIS i

60 K (%)-90 K

54.78

y
H

s RRAFSIYIE 397 RKPE
RS

90 K (5%)-120 K

Lrfve IR AT 397 RINE

RS

\|

120 K (%)-397 K (&)

7.89

b FRAFEENRIT 397 R
RS

it

105. 23

5.52

5.4 HEM N BB A S TR KFEET 240 RELHHA
AR A A B oK B SR AL A R A BRI 240 RIS BL.
5.5 MEWIRE G MM RN GEFR R A S

75 5 FEREA GO 3G P IE B (o)
1| Exfi% - -
2 | RATEMR - -
3 | &Rz 39, 997, 406. 93 9.02
Horb: BURME SR 39, 997, 406. 93 9.02
4 | bz - -
5 Aol 5 R B - -
6 | FHASRE - -
7| R 148, 455, 587. 69 33. 47
8 | HAth - -
9 | &if 188, 452, 994. 62 42. 48
Lo | FURAEBEIEIL 397 Ri7 B B
BRI 25
5.6 HEARERER BLA 52 & B = 3E LK/ ERF R R+ R B B 4
| pE | BRan | GREE GO | mamkGo | oroy
Eefs (%)
1 111711240 L7 °F S24RAT 500, 000 49, 494, 105. 87 11. 16
CD240
2 111717129 LT HRRUT 500, 000 49, 482, 673. 03 11.16
CD129
3 111709254 17 R AT 500, 000 49, 478, 808. 79 11.15

%8 12 1




T RRR 18 TR 2017 SFH 2 R

CD254

4 160419 16 &K% 19

400, 000

39, 997, 406. 93 9.02

5.7 ‘T M 5 PR AL I € I B 7= 3 E K =

i H s 3 155 1O
75 1 Pt 5 P58 O A6 HIELAE 0. 25 () —0. 5% (a1 IR £ 0
5 39 PR Al 29 52 ) e v L 0. 0288%
5 39 P i 29 52 ) S I -0.0113%
2 B B AR H O 25 58 1A 448 0L 1) 17 B~ 3501 0. 0064%

R A S R I X (LA B 0. 25% 1ROt it B
AT S AR SR e AN AE A7 i 2 PEE PO 2 HELIR B 0. 26% I 0L

R A IE A B I A5t (LA B 0. 5% Ot B
A T S P AR S AN A Il 2 PEE PO 2B TR 2 0. 5% I L«

5.8 & HIR LA AMHE G ES T #E AN EF BRI +4 B SCRIESR R R

4

AR IR A G R R AT B SCRFIE SR

5.9 B EH AW E
5.9.1

AIEERA “WERBANE” A, BITHS RN RARIIR,  $2 SRR 372 JE SN
M S, EHRIAIIIR A RS, & H TR .

5.9.2

NI ARG AUES R AT EMOR B S I A8 1SS R A, BRI g H

BT —4E 2B ATFE T . A ST TS
5.9.3 HAFE =ML,

e HFK

£H o)

A RIE

I YSCUE 3 Sk

Sz

2,022, 126. 36

2T R

19, 260. 00

Ho At SYSGK

TR

880. 75

HoAh

V| N[O |||~

it

2,042, 267. 11

b=l
H




T RRR 18 TR 2017 SFH 2 R

§ 6 JFHAEEHFES)

Bz

T H

FRRRETR T A

R

IR B

T S B <y UL A

31,521, 512. 24

732, 798, 304. 61

5 ST ] i <5 5 R DA 3 0

31, 102, 544. 00

159, 596, 337. 10

5 ST ] e < B ] 1 20

29, 816, 025. 21

481, 624, 513. 32

0 STIIAC S, < 1 AL A

32, 808, 031. 03

410, 770, 128. 39

§7 ZREEFHEANCGHERTREREAR ST 5 HAH

FP5 | &2m i 32 5 H A LomE () | ZHE&EH 0o | EHRE
1 HA ) 201744 A 7 H | 17,000, 000. 00 17, 000, 000. 00 0. 00%
2 Rz (] 201745 H 8 H | -1, 000, 000. 00 -1, 000, 000. 00 0. 00%
3 e (=] 2017 %£6 H 7 H | -3,000, 000. 00 -3, 000, 000. 00 0. 00%
4 e[ | 2017 456 A 19 H | -9, 000, 000. 00 -9, 000, 000. 00 0. 00%
5 BEME | 2017 426 H 28 H | —1, 000, 000. 00 -1, 000, 000. 00 0. 00%
6 AR SIEE g 201744 A5H 4, 890. 26 4, 890. 26 0. 00%
7 AR SIEE g 201744 H6H 978. 24 978. 24 0. 00%
8 AR INEER g5ty 201744 A T7TH 976. 69 976. 69 0. 00%
9 SRR | 201744 A 10 H 2, 930. 37 2,930. 37 0. 00%
10 AR 20174 H 11 H 2,835.22 2,835.22 0. 00%
11 LRI | 2017 424 A 12 H 2, 828. 30 2, 828. 30 0. 00%
12 RIFERE | 201744 A 13 H 2, 808. 53 2, 808. 53 0. 00%
13 AR 2017 £ 4 H 14 H 2,185. 26 2, 785. 26 0. 00%
14 LRI % | 2017 4 H 17T H 8, 406. 58 8, 406. 58 0. 00%
15 AFERE | 201744 A 18 H 2,785. 66 2, 785. 66 0. 00%
16 AFERE | 201744 A 19 H 2,829. 15 2,829.15 0. 00%
17 AFERE | 201744 A 20 H 2,774.85 2,774.85 0. 00%
18 AR SIRECE 47y 2017 4 H 21 H 2,717. 54 2,717.54 0. 00%
19 LRI | 2017 24 H 24 H 10, 443. 44 10, 443. 44 0. 00%
20 AR 2017 4 H 25 H 2,725.05 2,725.05 0. 00%
21 RIFERE | 201744 A 26 H 2, 765. 07 2,765.07 0. 00%
22 LRI | 2017 424 A 27 H 2, 781.01 2,781.01 0. 00%
23 AR 2017 44 H 28 H 2,7187.09 2,7187.09 0. 00%
24 AR INEER g5ty 201745 H 2 H 11, 157. 90 11, 157. 90 0. 00%
25 ARSIy 2017 45 A 3 H 2, 790. 20 2, 790. 20 0. 00%
26 AR SIEE g 201745 H4H 2, 788. 49 2, 788. 49 0. 00%
27 AR SIEE g 201745 H5H 2, 774. 67 2, 774. 67 0. 00%

10 B 12 7




T RRR 18 TR 2017 SFH 2 R

98 | rFIFEAE 2017 45 A 8 H 8,324. 16 8, 324. 16 0. 00%
29 | rHIFEAE 2017 45 A 9 H 2,745. 21 2,745.21 0. 00%
30 | ZLFITEHLEE | 201745 H 10 H 2,643.19 2,643.19 0. 00%
31 | arflEfw | 2017465 H 11 H 2,643.73 2,643.73 0. 00%
32 | grfIFfE | 20174E5 H 12 H 2,615. 14 2,615. 14 0. 00%
33 9T F R 2017 %5 H 15 H 7,905. 04 7,905. 04 0. 00%
34 9T F % 2017 £ 5 H 16 H 2,619.04 2,619.04 0. 00%
35 9T F % 2017 %5 H 17 H 2,619. 56 2,619. 56 0. 00%
36 9T F % 2017 £ 5 H 18 H 2,619.74 2,619.74 0. 00%
37 | CRIFEAEE | 2017 45 H 19 H 2,597.47 2,597. 47 0. 00%
38 | ZOFIFEE | 2017 4E5 H 22 H 7,965. 84 7,965. 84 0. 00%
39 | ZLFITEELEE | 201745 H 23 M 2,614.53 2,614.53 0. 00%
40 | AAIFHRHE | 2017455 H 24 H 2,625.54 2,625.54 0. 00%
41 R | 2017 45 H 25 H 2,579.79 2,579. 79 0. 00%
42 LLRIFREBE | 2017 4E5 H 26 H 2,615. 66 2,615. 66 0. 00%
43 | aFIERE | 201745 A 31 H 13, 362. 15 13, 362. 15 0. 00%
A4 | aRERE 2017 46 A 1 H 2,677.21 2,677.21 0. 00%
45 | aREBRE 2017466 H 2 H 2,679. 46 2,679. 46 0. 00%
46 | aRIEBE 2017 46 A 5 H 8, 024. 05 8, 024. 05 0. 00%
A7 | aRERE 2017 466 H 6 H 2,675. 27 2,675. 27 0. 00%
48 9T F % 201746 H 7 H 2,671.24 2,671.24 0. 00%
49 AR 201746 H 8 H 2, 685. 42 2, 685. 42 0. 00%
50 | LT FIFR 2017 46 H 9 H 2,359.88 2, 359. 88 0. 00%
51 R | 2017 £ 6 H 12 H 7,070. 28 7,070. 28 0. 00%
52 | LLAMIPEHEEE | 201746 H 13 [ 2,357.45 2, 357.45 0. 00%
53 | LLAMIPEMEE | 201746 H 14 [ 2,321.23 2,321.23 0. 00%
54 R | 2017 426 H 15 H 2,453. 41 2,453. 41 0. 00%
55 | «rFIFfw | 20174E6 4 16 H 2,419. 30 2,419. 30 0. 00%
56 | LI FIEfE | 2017466 A 19 H 7,274.27 7,274.27 0. 00%
57 9T F % 2017 £ 6 H 20 H 2,454.91 2,454.91 0. 00%
58 | I FIFfE | 20174E6 H 21 H 1, 459. 56 1, 459. 56 0. 00%
59 9T F FEHE R 201746 A 22 H 1, 458. 27 1, 458. 27 0. 00%
60 | ZFIF#E | 20174E6 H 23 H 1,447.76 1,447.76 0. 00%
61 | ZLFIF#AEE | 2017 46 H 26 H 4, 386. 59 4, 386. 59 0. 00%
62 | ZLFIFAEE | 201746 H 27 H 1, 390. 45 1, 390. 45 0. 00%
63 | ZLRIFHE | 2017 4E 6 J] 28 [ 1,503. 75 1,503.75 0. 00%
64 R | 2017 46 H 29 H 2, 357. 57 2, 357. 57 0. 00%
65 | ZLRIFEHE | 2017 4F 6 J] 30 H 1, 360. 63 1, 360. 63 0. 00%

aif 3,216, 143. 32 3,216, 143. 32

% 11 71 12 T




T RRR 18 TR 2017 SFH 2 R

§ 8 MR EE FSRMEMERFR
8.1 MEMNE—RRFRFAFESHBLHIE DR 20%H1F5

R e
2 A AT BT AR
‘{)%:\
& FEA S e AR i ‘

:H‘: l—lA I-F; 25 s
R e T i BB e | gt
= X i 110 13
il [X [a]
Hl ) 2017 £ 4 A 1 H&E | 191,216,8 | 1,467,414 | 60, 000,00 | 132, 684, 99 91%
F4 2017 46 A 30 H 08. 75 f .85 1y 0. 00 7 | 223. 60 43 S
PR R AU

TS N P RRR I m g R S ST B, SEOZ VIR TS B A 3 4 5)
I 20%, SEJE oA AU

T L3R I BN ZIA BB

9.1 FEXMHER

Ly o E R 23 v T A oRHR o 5% 1 T 323 i I AR S A
(PRHR LM m R EE )
ChRHR LB T 73 SR E 0

2\

3\

4\

5\

6\

(R RHR 2k 6 B IR 2 )T i <goll 55 MR ) 5

BE B BN 55 BEAR LT

FEFE N

9.2 FFIHH R
HEEEHN. BERE AL,
9.3 ER R
PR E AL ENMV I (R G 2 A B, AT 4 A ) SE A A

e
%%

At

W

§9 FEXHFER

BN
BV .

12 7 St12

=

FRRR L35G8 HA R A A

2017 4E 7

H21H




	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
	报告期债券回购融资情况
	债券正回购的资金余额超过基金资产净值的20%的说明
	基金投资组合平均剩余期限
	报告期内投资组合平均剩余期限超过120天情况说明
	报告期内投资组合平均剩余存续期超过240天情况说明
	报告期末按债券品种分类的债券投资组合
	报告期末按摊余成本占基金资产净值比例大小排序的前十名债券投资明细
	“影子定价”与“摊余成本法”确定的基金资产净值的偏离
	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
	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

	备查文件目录
	备查文件目录
	存放地点
	查阅方式


