R A E RIS BOESF 33 B & (LOF)
2017 FAFEREHE

201746 A 30 H

HEEEAN: AESEHARAH
HEFXEN: PERVBITROARAF
EHHBA: 201748 H 28 H



R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

§1 HEERR

FGE R E F o M R ORAEAR S T BRI AR R RIC . R PR RA B 8N,
TR AR S AERVEA S8 R AR AN ) SO VR ST . AR A =0
PAEMSIE R T AR, HFHERFREKR.

T FEE N E AV ARAT Bty A BR 2 m)AR S Rl e R A F8 B - SIS B i (BLR
FRCARTES) FEEFME, T 2017 48 H 21 HEM T AIE T SFabs AR FliE
DEREIL . WS 2THRE . WEASGIREFEAR, REERNENAEERICER. RPIUEHA
& H BN -

R BN R A LLSEAS H iU 5T B0 JE A BEAL S 366 557, (HABRIESRE & —E A

G HIAEM SUFARILRKRI . ot RS, BB AEAF BT TR ST S AT 40 e i3 A
e NEEE ST IR RN BN

AR AR T 1 B AR AR S B0, SRR T R TRAN N A, B AR B AR A IE T

ARG TP 55 PR R G

AAREHIE 2017 4 1 H 1 Hig2 6 30 Hik.

§2 HEFEN
2.1 HREFELKFHR
B & TR RlE HE O FE B 4 (LOF)
W M TR fL i A
Fedr ARG 161630
P (Y T RAR I (LOF)
HeA FA M 2016 %7 H 29 H
A= N R 5 4 FLA R A ]
BEEEN RO ERAT AR A BR A ]
i R I 4 10 B 300 17, 367, 707. 84 43
R4 G RfFEEH A 5E
B A b IE S5 28 5 i RYINES 2 5 Bt
T H 201742 H 15 H
2.2 &R
B HbR AFEG R TR BA AL T %, R PRER R IE MBS, fEIERE HIAER T,

F150 8 3 G IV G K R 550V 4 b A ik v 2 TR) P I 34 SR S 85 46 o) {1 42 Wl 7E
0.35% AN, EERERZEEFIE 4%LLN .

BB AHGR ] E AR HNEIATIRGE,  $Z R A AR 4R B0 i S HERL AL 4R
HACB TR A, FARIEAR B FE BN IBE S HA L (R AR B #5584 1EAT A L 1
%,

WS ATEAE | 95% X HIE AL FE H U 2 2 4 5% X AT N R M AR & (R

o2 0 24 H




R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

RUSBCSAHE | AR ETRIE S, B R TUUIRUS . s T 25 FO R 4 «

2.3 REEFEANESFTEAN

BgE| REEEHA EEEAN
4R P i S A R Hh LR ARAT B A A BR A
HEM | W B W
BT | BCRHEIE | (0755) 26948666 (010) 66060069
A HTFHBFS | service@mail. rtfund. com tgxxpl@abchina. com
%P RS B 400-883-8088. (0755) 26948088 95599
fE R (0755) 26935005 (010) 68121816

2.4 fE BT

BRI EHAE E X EHANTEMMAE | http://www. rtfund. com

H PR T A B

FGEHNAL . FeIEE AL

§3 EEMFIEHNEESAHERI

3.1 EESWEIB/NY 5ats

SAEAL: AT

3. L1 JlIa)Hc AR b

WERQOITHELTHLIH - 201746 H30H )

AR LS -470, 898. 41
A AR -1, 5217, 879. 60
TIAS ST 35 35 4 4y B AS HA A -0. 0708
AN S A B E I KR -9. 06%

3. 1.2 WIRE s AR br

AR (201746 H 30 H )

FAAR AT {43 e 3 440 A0 -0.0773
PRI & B2 1 e 15, 863, 637. 19
AR S B E 0.913

T (1) Frid ke SHabs A AR NNWEEE 5 e 5t M, v 9 A SEhriiat

USRS N Pk

(2) A C LBt a2 S AIA BN . BFia . HARIRN (A& 2 et EAR i)
TR B i R A 80, AR SUTR R D AR 30 L SeBAc s I A K 28 Se (e A2 sh il e s

(3) JAAR AT 70 e ik < A7 B0UR I = 30 A AT (4 20 BE A -+ SR Bk e AU . L P R T ity
FEAE B SRR AR 70 FE R 8 A S B0 78 2 D9 T, DU SR AT 436 93 BE A 1) < A IR R 2 BE R
(S BLAR 73, A RS A R 0 IO A P R SR AR 73 7 K, USR] (4 23 BE R 1) < U IR R 73

BRI CCSEBLER > 1B AR SEELER 20 )

03 0 24 H




R AR R AROIL PR B R HOIE SR BT 2 (LOF) 2017 448 AR 5 47l 22

3.2 EEHEFIN
3. 2. 1 e MBI ER KR LI L RS L Al 2 2 i L

(A
TS0

B 1
B AT
o)

NS5
S el o
G

Nz En &S
HEU 2R
HE@®

O-®

@-®

5. 18%

0. 73%

5. 26%

0.71%

—0. 08%

0. 02%

~6. 65%

0.81%

—6. 06%

0. 80%

=0. 59%

0.01%

HEANTAH

-9. 06%

0. 73%

—7.84%

0. 73%

-1.22%

0. 00%

HEe R
LG EA

—10. 67%

0. 74%

—8. 26%

0. 75%

2. 41%

-0.01%

3.2.2 BHESHALRE S MR THFHEM KR RS RS LR EHE R
BRI

3.95%

-5.93%
-7.91%
-9.88%

-11.86%

29 H,

e ORI R R () MMk 40 b A MR A 11 g S A 3 T LR

2015-07-29

201B-08-30 e b

201E-12-08 b

PO1T-O2-0F | oo

o
o
o]
Q
=
=
o
&

[la R 1 (= S S S

| 2016-10-17 4 b

o
e
=
=
)
©
o
&

:

Rl G R T RO e — B R Rl i 2 |

o4 171 3E24 BT

a1 s S S S

F o T T SRS S SR
209705131 bt _
2017-05-28 -

o AN o i RO IR KA AR SO SO TR R R S e H TR, BB H W08 2016 £ 7 A
BOEAR G IR, FE SRR — 5.




R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

§4 BEAMRE

4.1 EEBANREEZBIFN
4.1.1 ZEEBEARAEHEZSNER

RUA RS EHARAR (LUFFER “ARAF") S EuE RS uE T (200118 S0, T
2001 4F 5 H 22 HREAL, ARNEMTEA 12500 o AR RAFRRBRAR LB TE G y: B
RAFFF AT A PR A 7] 60%. HXHE = A RAR (Nikko AssetManagement Co., Ltd.) 40%.

WA 201746 30 H, ARGEEHANT/SRIFBEUEES: MBS RE 54, midf
JFHEE . RDEGIE 100 Fe 8RS AE R F KRS R & MR OR & 54, RiE B 100
FEHCE G (LOF). Rl 5 SO Bt M. Bludzh /) S B R Rl 9050 il TR & < (LOF).
RIE N T IR ANR A AR A BB TRUE S PR EOE 6 BB DU figr R 4 . B AR IR BE 4
RIGH BT DR (VR B . Rl & O VA E DT TR o k. Rl A0 DY 703 (QDII-FOF) %<,
RV R R M S . UGS MIEERRAREGES . MBBEREGHES.
RSB AR 253 4 (LOF) « BlEEFERM A5 4. MBS, BB ARAES. Bl
R IR G IS MBER R =) RA TS Bl B R A R4 Rl B X 3T 48 TR
GHEE. MEESRAGES . MEHRRIE G S MEE T4, BuliEss o RiR4
R, AR RO IR S (LOF), BlEE ARG5S RUiHER &S, BhiE g
K30 REHEE ., Am EX 1SRG HES . Bl A RAR G EE S RUEGA G e, fim
Wfigr . RUENEMZFE . BB RS Fir ke, RUEMGAEGIRA G BHIEEH TR &2,
R - Fior A4 . REEZ MRS BB GRS, RUEEE ARSI S e, fud
FrEaHIRGEES . MRS FIRG S Bl EAA SRR S A S BEE MRS e, A
HriliiR & A4 AEIE A G R AR . REPER R BT IR G S Rl
RE&EFER TS, MEdEfirraEs. MERfmFEe ., fEE S, s
HEE SRR SE S BRI S AEEE RS D E WA A5 o5
. FhE A TEBERECE S (LOF). Hrr, FREFGiIrHEE. BERIE 100 ik e Rl B 5%
KIR A 34 A B OB R RINESH R P IE4 . B0Ah, ARIEIFRE TR % P R g% .
4.1.2 &2 (BEESEH /N RESEHIER N

=

=

E)k

p=cie|

=
&
&
=
b=
S
i
&
=

~ M

B

] | EREEMEGER G MR ] ) "
7 T
# AEE H BAEE | MEFER
TR R, B e
% | g |16 FTAZH 9 . RO L, 9 fRIE

5 7 24 T



R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

W 4 FBEMNZE T, BAEEE Ml
ikt MR TR SR A
PR AT &R TR . 2010
3 AMARIEESE A RA
Al, DifE&R TR, B
BRI G2, BT Bl @ R E
100 ¥8%0. RUEZE /040, md
WES 2 Rl e KRk Fa 2
4 (LOF) CH i pld Ak KR
b Fi8 B0 RIE F5 5 B A 4 e Y
TR Rl i %5 R 7 e & R
A s lﬁﬁiﬁm & RIS HC

BIRA . RUE@EI G mlE A
E%EﬁGMD%$M%$
2,

VE: AR H RS 2 68 B MR AR S HIRE s TR MO AEBR UM AE SR Mk 5541 5%
TARRIIS T8 A T S bR i o
4. 2 EE ARG A A2 T2 E B 5 15 O 3B

WA, AREEEHNE T GESFBTHE ) A REREMA L & & FRHUE
AE WA B RS ST SR N BEATIE S B0, A AR R KU (R 2R Ak, 9B RRA N
YOREBONZE, T F ST ARMBIT N, AEERBHGFT A RIEEE I IUE ke
B FRBLIE o
4.3 EEAIR G N A PR EHRK LA
4.3. 1 AP HHERPITELR

I G IN— B AR ECT A SRS H A R RN, R BETE T, BB
R GIAT + MGG AT DRAE 2152 5 i BE R ™ M 0T

AFESE RS ARG T (HA. 3 HAL 5 HND ARE AR HE
[5G A G N ZZ3EAT T 0l B IRBHH S R 5 h Z 40T G EE 2 A

A HIAN, AT SN RAT 12152 5 1 SR AN FE
4.3.2 REX ST AN E A

I G ARG WA R K AERHE LS
4. 4 B NN A 2 SRR SRR ANL SR I Bl A
4. 4.1 REW RSB T RIEAZ DT

FE T M Sy J e R A AT 52 N SEBLE A AR 28 1 o KA R AR 2 e BN A% 00 B, IR
WP ETA T2 e IEfF AR 25 . ASE iz R B BB MG, 3 42 il B SR A3 B 5 i KA AR

06 71 24 H



R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

Bl b AR R 25, A RS IR R, T SRR U R R B — AN 3L

ARG, RIS HIDIREME A 0. 06%, FAERESRZERN 1.5% FFEEEEFZE.
4. 4. 2 WEHHNESH SRR

BRI AT SR BUAEN 0. 913 J0: A WIHE S AT E K % -9, 06%, 5
PLE RN i %2 97, 84%.
4.5 EEANERET . EFTHRATVESKRERE

2017 4F LR E N E AT Rarh R, %07 ARG i T A . NN A 6 H Toll A
IEIE . = gL Bt Aol P D SEE TR L R, IF BRI A AT PPI £
WFEF 5 A4y, BAKE, ENZEWAEFBITARIE TEERIEIME, 32 ERTE T A 0 SoE
X I 8 7 B AT b BE AOUACAR Y R KSR B RS IO R BBk, VB EIRA LACE, TUE SR R A E
FIRTIR S, HIANEARNE W], FREAN AT AR S G TR, IR BT R ER, s E
A 3 4k R B

JRBE =2, EMATH BILARFEDINE, JCHRAANTT T, &5 Ak R B,
IR OC VR A AR G T RIS R g 0 B BRI 4E, W BB AT B 4k AR Y
W WEFHNT T, E=FEERDERFRE. EREFEYER RIS T, T HEs: 6
HULKREES ATk R . ghatiim T8 R e, R0 2 SR Ja It (K A S e R AR AT 4 P )
AT K B B B B, AR T HRARME T T, RIS b SRS (T RS i s el B R L
BEATHRIL

BB AR AR, e T U B B AT BT A, RO B i 2 2R — L5
PERL2Y, I ds Kl Bk PR SRR I ARG . AR NS R R
B AR AL T — NIRRT A
4. 6 HEAXHRE N ESMERFEFT A

WA, A G 25 ™ b i R Rl B 4 T R A W IE 48 W B AR 55 5 )
MFER) #EAT, ARWSLHBIFTES. KEE B, SiciEHas. BEWas B [ brlk 555 i 2
I A R R 2, B S AT AE R W S50 58 = T UG A i i 5 —
Pl 2 7 A &, Db BB B R 22 R A o (A2 SR 23 AR DG B 3 LA AR R 1
AL EAERE D FIRE R AR, R AR RAN A S HE L.

T EZ AL R A ISR TR A E R UEFRAT IR T R AESEMIE 25 4 ) K
A LA RAG BRI P ATV, TERAE T M B BRI 7 (1A Rt S 3 YR 1 0I5 K

7 0 k24 H



R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

BT A T7 7%, DAORIEHSFEEE o EBURARE T BT A A F) S GBI A U LS TT
PSR o FE SRR F TR BT SRS B BB A ARy, NP B (BRI P & Ak . Pt

FLHB A BT WIS AR TP ISR T R A R TESR RAT WU A 75 R A R MRS A 1 K A DA
FAEBCRARE P 3T VRO, i TR/ NG E T AR E . iriiH A E R, FiiE 5
FHEAT BAR O AR SO D R S, B ARSI E G ATHE R EeaithE
TPERRERAE AT ARG, M EE RS, WG RGH  TTE & (L 55 1 ST
HPREERHEEZ I BELHEASZE5MERE, Z5MERESTT Z IR/ ]
BIPR, WEM WK A TR GIMBAEE MRS L
4. 7T EEANRE H N ESF)E BB

KRB ARG ARMEATRNE L, FFE I SRS & FAUE .
4. 8 |EFNEHEANEEETHAE NPEESFH = #ETEB LR

M 2016 4 11 8 HA 2017 £ 2 ] 6 H, ARGAFAEES: — A>T H DA ERE ST E AR
THT IR,

M 2017 42 J 16 HZE 2017 £ 5 7 11 H, AREGAAAEES A TIEH U EREE
KT LT HWEE.

M 2017 4E 5 F 16 HE=BIREWIR, AFESAAEES: AT H A EREG B EIR T 0T
JIrtE I .

ARG ARG I N AR AR S A A TTAE H IS A N BB A AT

§5 FHEARE

5. 1 REHAAESILE NEITFHEBIEH

HEFEE ARSI, ARESFEE A EAMERAT B A7 BRA 7] A% s QIEFF R4
1) MRIERNEMBIE LS A FEEPMLEIZAE, X AR o ik BN — Rt i < 8 1
AIRATR 2017 4 1 F 1 HZE 2017 4F 6 H 30 HEGRHR RIS, #17 T INE . MOt
AL E R E, INFBEAT T8 N 55, WA NFAT A1 35 2k & 0 AR A A A 2 AT 4
5.2 BB ANMEFNAESRFEIEHENTRE HETHRE., FlIESEFBFLK W

i3

ARIEE NN, B GE AR A ARSI RIEE. BeR M ERT R Eeh
B B [ Ak T E B < B RO S R R 70 BC S5 R RBLE, AR IR B A A 2 1Y
17 FEARE AN, PEREESE T QIER IR EESER) S A, 7275 B 27 [H s i

P

§>¢

08 7l 24 i



R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

R R e T

5.3 BB AMAELFEFERE T MG ERFARTHEL. HERMZBERARENL
AFEE NN, BlEIESEBA R A A E B EFFAE GRS E BRI
1) B SIEERE A IE , 2 e BN 2 i R0 5 AR 3k <~ S P AR v (R U 55 4 e

FERI . W IE oL WSttty . RAAIRESE SR, W, %, REKIAH

FIREFA AP AT

§6 FERMFLIHRE CREHTH)

6. 1 B~ fufi&R

U EAR: EE IR RO IR EOE SR R S & (LOF)

WasaEH: 201746 H 30 H

pr: NRMIT

B 7

FHIAR
2017 4£6 A 30 H

EFEREER
2016 4£ 12 A 31 H

®

AT 73K

925, 391.

1, 968, 945. 35

SHANE

9, 616. 02

A H PRIE 8

2,534.

8, 893. 01

I

14, 957, 240.

19, 493, 490. 80

Horp: BEHRH

14, 957, 240.

19, 493, 490. 80

HEWB

IR

i R

A ER e

AP G

NI

ST IE S5 375 SRk

SRS,

186.

455. 96

S A

IDACGTEEN

48, 209.

14, 862. 11

I HE PR BL B

Ll 587

\

48, 122.

Y e N ~
Bre it

15, 981, 685

21, 496, 263. 25

SR A

FHIR
2017 4£6 A 30 H

FEFER
2016 £ 12 A 31 H

09 1 k24 Hi




R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

T AE 4 Rl 67 f5 - -
St [ ) 4 b % 72 K - -
AT UEZ7 T H K - 565, 609. 13
JREAST 8 [|] 3¢ 6, 248. 80 197, 697. 33
EASHE BN Fi T 10, 268. 91 13, 747. 15
AR B 2,567.23 3, 436. 79
LA 5 AR 55 o - -
RATAE 5 B H 4,317.39 9,947. 01
LA Ft B - -
LA FI S, - -
JREASS I - -
T8 E T A3 B A7 £ - -
HoAt A7 53 94, 646. 00 90, 676. 74
Uikisnny 118, 048. 33 881, 114. 15
B E 28 :

SRS 17, 206, 623. 99 20, 338, 927. 20
AR 53 B A -1, 342, 986. 80 276, 221. 90
RCE- R & knns 15, 863, 637. 19 20, 615, 149. 10
R IT A R AR T 15, 981, 685. 52 21, 496, 263. 25

VE: 1L HREEIEH 2017 86 A 30 H, FEEBEHFE 0. 913 Jo, FHEEMELLEIL 17, 367, 707.

84

2~ AT G I AR A AR B POESF BT R S A TR, B A H O 2016 £ 7 H 29

H, 2016 {EREEIERAA N 2016 4£ 7 H 29 HZE 2016 4F 12 A 31 H. AREMHLE ST, AT
HEM G GEEEE) ABahR KR M TC R X e
6.2 FliEER
S EAR: FlodE e R TR OE SR T R 4 (LOF)
AHAER: 201741 H1HZE 201746 H 30 H
A NRMoT
% H A

201741 H1HE 201746 A30H
—. A -1, 228, 593. 17
1. RN 14, 307. 21
Hodr: fEEF EURN 14, 307. 21
fri A BN N
B SRR S U -
SENIRE G Rl P I -
HoA A BN -
2. FE W -278, 570. 50
Horp: MR H -438, 183. 63

10 B 24 01




R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

e &l -
(esErand &l -
TP SCRRUE SR P A -
Ditad Erandi&nl -
firtE TR -
lireilvE 159, 613. 13
3.~ SUMEAR BN 2 -1, 056, 981. 19
4.0 5 A -
5. HAthfft N 92, 651. 31
W = %H 299, 286. 43
I =St PNE ] 81, 429. 20
2. FE® 20, 357. 25
3. WEmRS _
4. o H™H 14, 380. 54
5. FIESCH _
Fodbe S HA A 4 R B 7 S H -
6. HAthzH 183, 119. 44
=, FliEERB -1, 527, 879. 60
e BTS2 -
PO, #AHE -1, 527, 879. 60
6.3 T AN (HEE&RE) BHR
SRR S IR AR EOE SR R B R 4 (LOF)
AR 201741 H 1 HE 201746 A 30 H

B N

N
201741 H 1 HZE 201756 A 30 H
I H
S & R4 BCFE e ENR &

—. BV A E N (B
i) 20, 338, 927. 20 276, 221. 90 20, 615, 149. 10
L A EESAR
B AR CRIA - -1, 527, 879. 60 -1, 527, 879. 60
D
= RSN AL 5
4 5 (A5 2 5 -3, 132, 303. 21 -91, 329. 10 -3, 223, 632. 31
Horpe 1RSI 76, 476, 565. 06 -4, 454, 682. 79 72,021, 882. 27
2. AR K ~79, 608, 868. 27 4, 363, 353. 69 -75, 245, 514. 58
M. A EESGRA
N 73 BC R 7= AR ) 5 4 - - -
HHEALZ
Fv BRI &N (i 17, 206, 623. 99 -1, 342, 986. 80 15, 863, 637. 19

%11 v k24 7




R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

| &1 | |

AR BHE I 55 30 R AL HR 2
A 6.1 £ 6.4 MR H TR TTANEE:
SR B B R ES]
REEEHANTTA FEITIERTTA IR SN
6. 4 RFE

6. 4. 1 ZREHWFRAMSITBER. &t 550 —RE RS H— i B
A4 A IR 2 BUE . S 5 50r — BB s — 5.
6. 4. 2 ZEEE IERI UL

I AR JOITE T K S T S A P AR B T4

6. 4. 3 REKFTRAR

6. 4. 3. 1 A& HIFF RN R R AR E AT F R RIRBT RAEZUHIER
AR 3015 7 i e A AE R ) K 2R B A T KR 5 96 R 1 S A R AR Ak

6. 4. 3. 2 RIRE W 5 EE R A RERIL 5 I & REKTT

SRR SAEER KR

R A A PR A THN . BEEHEN

A
AV ARAT B A IR A =) (i EAIRAT” ) EEHE AN ESREILIY
B ARAESF e A IR~ =] (C“BARES:” ) EEEHARBOR . eI

vy
B

VE: TIRORIAS 5 H1E IE Bl 55 96 Py e — AR ML 4 T
6. 4. 4 AR E IR R 5

6. 4. 4. 1 BT R H AL 5 B ITHT IR 5
6.4.4.1. 1 JRER 5

SHURLL: NIRRT

AHA
FTE T 4R 20171 H1HE20174%6 H30H
AL S A7 24 1A I 22 A L A B A5
HEARIESR 200, 368. 00 2. 35%

6.4.4.1. 2 MATREBET A&
Suips: NRTG

% 12 51 $k24 W



R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

A
20171 H1 HE 201746 H 30 H
RIEH 2 FR
I 4 7 HAAR AR
K {\ Y WA {\/\A’ﬁ
o = whmgp | OOEEEREL )
FEAIE SR 182. 60 2. 33% 182. 60 4. 23%

I 1 ERESHE TSR LSRR SE BN S T EsE, DANER b SR &
CEFA IR FUE A FWCIUIE S S M T 3 K A8 7
2 12 e BB e 55 91 LI B 35 ) < WU 9 A e B AR AR IE S 5L B FE SR AN T 3745 12

5545

6. 4. 4. 2 B IR
6.4.4.2. 1 E&EHR

A NRMo
BiH A
201741 A 1 H&E 201746 H 30 H
2 A R G B S A O EE B 81, 429. 20
Hodr: SCATENI R gEdr 3k 46, 095. 40

VE: 1y SOATHE G HI N Rl 56 4 A R W) 10 TN AR 42 i) — I B 4 55749+ 0. 80%114
FERIHE, BHRUTERAAK, %A 3. HitEARN:

H A PRI =1 — H E 5l X 0.80% / Z4EREL.

2\ 7 P SR B e BN B B MR 0 5 O IR A B LA B S R e I (R AR I —
ELAI S, T DA i U SO B 7 IR 95 R A B e sl b P AL AR G B, 9 R
BNCI) R B AR T 515, AN T NG B = 513 S T E

6.4.4.2. 2 EIER

A NRM
Big N
20174E 1 H 1 H&E 201746 H 30 H
MR R A FFE G N ST AR B 20, 357. 25

Vi SOREEEFEE AP E AR ERAT 38 Sl — H 2R e 5™ H 0. 204 SR T2, 18
HRWERAAIK, A3 HirHEAR08:

HILE R =H1— H e #E X 0.20% / HHFERE.
6. 4. 4. 3 5 R BEATHRAT A ML T K635 (5 [BIW) 32 5

AT A AT 5 R HEAT BRAT 8] R T 3 5 (5 [m10) 22 55

% 13 5 $k24 m




R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

6.4. 4.4 ZFREGTBRBEAEESFIHEMR
6.4.4.4. | MEPAESBHEANGHEFRERELE SN BN

AR I e BRI HY A R A I &

6. 4. 4. 4. 2 WMEWIREBFESEENZ S FARKRETT TR AR SHIFIL
AR AR, e B BN 0 BB B AR M LR R 35 A e A 0

6. 4. 4.5 HIRET RE HIRAT AR S AL BRI BN

B, AR
s AHA
iﬁfA 2017 4F 1 /1 FI% 2017 4 6 1 30 I
" I A ] BN
rp [ A AR AT 925, 391. 65 14, 201. 23

T ARESIBAT AR IS ITE N E R ABATIRE, $5HRAT MR R R
6. 4. 4. 6 AEEFERHHINS 5RBTAHIEFHHHR

Uy A AR A A STENAE BN« LA N3 M P R0 7 B 301 P 8L ) 3 7 0 0 8020404 0
ARBH IR S

2 AEEEARMEIMARTNEGEA . FLEANOEBERAR GERIBD ERRA RIS
6. 4. 4. 7 HAhRERZ 5 H T UL A

AR < AR A5 I TC AU E i W ) HA SR IR 2 5 T
6.4.5 K (20174 6 A 30 H) AR EFEFRRBEZBIES
6. 4. 5. 1 FIATGHT & /3 RS T T H R KA MRE Z IR IES

AR G AR A AR AR R BRIV A/ 486 5 T 7 368 52 R PR IE 27 o
6. 4. 5. 2 FIRFEA HH I3 S IRE Z IR R

SEph: NRMT

ek | g | p Acqs | s | o %
o B R | WIRBA RS | A A
O S B L g | g | o | ’ e
1~ 77 12017-6-| 5 I
000061 9. 06 - - 22, 800 306, 512. 44 206, 568. 00~

i 28 1EhR

KEELR [2017-3-|F KI5
002505 8 3.01 - - 64, 570 219, 140. 18 194, 355. 70
N4 13 15

Ve AREGEE 2017 £ 6 F 30 H abEARpA DAL D23 A ) ER KSR 00 R e 7™ A= R OS2 1 7 A 2 A

PRI S, 2 ST T AT F I E G R fE, &38 5 Pttt = .
14 51 24




RE A AR R B R BOIE S B 2

(LOF) 2017 %F2f- 55 F 4 4 47 2

6. 4. 5. 3 HIR M7 IE B W32 5 AR NI B

6. 4. 5. 3. 1 4117 8] i 35 35 1k [E1 )

AT G AR IR TCHRAT (R T 35 57 1 [0, PRI B0 A 2 052 53 1 [0 A 52 By A i ) 5 25 o

6. 4. 5. 3. 2 3 5 Fr i S {# % 1E B

AFEG ARG IR 5 i 55z LR, I BCA S

§7 BREABWHE

7.1 PIREEETASHEIL

577 1L [ 22 5y AR A (52 77

SHRAL: NR T
F5 T H X iy B 4 L B P IR G A %)
IS TE 4 14, 957, 240. 61 93. 59
Horpr: W2 14, 957, 240. 61 93. 59
2 | E W IR - -
Horr: fiizr - -
L SCRFUE SR - _
BB - -
4 ERTAE R T - -
SEN IR Sl - -
Hrpe }ﬁﬁ@WM%AL% Rl ;= - -
6 ERATEOR AT 4 925, 391. 65 5.79
7 iiﬁt%%lﬁf%ff 99, 053. 26 0. 62
8 &t 15, 981, 685. 52 100. 00
7.2 HREAT WA KRR R AL
7.2. 1 ARBHEERIZT VS RAIBENRERRAS
EHEL: NRMt
A ATk ARME o) o 4 B 7 B EL A (%)
AR AR ARG 3,492, 314. 08 22.01
KA - -
il Mk 10, 535, 812. 91 66. 41
| B RIp RORAE A B )
(VA
E | &350k - -
Foo| #iEREE 405, 785. 00 2. 56
G | ilisf . B AEFHEEL - -
H | Aol - -
. 5L A AME B AR ~ ~
%k
J | &Rl - -

15 71 4L 24 T1




FEE HHAIE AR 5 i HOIE S P T 2

4 (LOF) 2017 4 4F B4R 4 5 2

N4

316, 760. 62

2.00

A G 55 551l

206, 568. 00

1. 30

AR FEAMEBANR 55k

K PR LBt B

JE R S5  AB AN A AR 550

e

PA RS T AE

A RE AR R

N mlo|lm|o|=2l=10 =

o
Gia

it

14, 957, 240. 61

7. 2. 2 BIRBIRR R AT RN R ER R AHES

AR AR IR TEARR AL B 7 7

PSR o

7. 3 IRAZ A SOMHE o e B 1SE EL I K/ N EE R RO BT+ 42 R 3R A 4
7. 3. 1 HIRBEERE A RIHE SR ST E GNP R TA R R A

EHEAL, NRMIC
Fe | REAARR Ji% 52 44 e (B NRME  |HEESEERERE]
1 300498 L A 36, 382 852, 794. 08 5.38
2 000895 XK 33, 301 790, 898. 75 4. 99
3 600201 R A 20, 801 739, 891. 57 4. 66
4 000876 oA 70, 872 582, 567. 84 3.67
5 000998 e At 25, 395 559, 197. 90 3.53
6 000792 LIRSy 46, 800 489, 060. 00 3.08
7 600426 eeEfE Tt 38, 159 447, 986. 66 2.82
8 002385 Kbk 68, 998 433,997, 42 2.74
9 002470 EAlN 52, 809 397, 651. 77 2.51
10 002311 KRR 21, 305 389, 242. 35 2.45
B WEER T ARG RS EITA RS, Mg TR eE A RERE S
EMHR AT ML Chttp://www. rtfund. com) I3RS IE .
7. 3. 2 AR B R A RUE GRS H = E L KN EEF R BT 42 R E R %
gt
AT AR TR TORR B 5635 0 I 52 o
7. A MEBARERTAHA R EKRES)
7.4.1 BN EHHE B VIR & B r=3H1E 2%E0ET 20 4 = A4
SHiA. NRMot

}%‘

T | REAE R A FR

AR RS

i I B B THE L (%)

% 16 51 HL24 7




R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

1 300498 IRy 544, 580. 40 2. 64
2 600076 FECH 235, 542. 00 1. 14
3 002515 &7 KR 149, 975. 00 0.73
4 002695 18 e 118, 568. 00 0. 58
5 000792 LW A 99, 505. 00 0. 48
6 002458 s AR A 91,011. 00 0. 44
7 000998 [ 90, 455. 00 0. 44
8 603777 P Sk 86, 129. 00 0. 42
9 601118 IR 83, 132. 00 0. 40
10 603609 AFEHOI 80, 412. 00 0.39
11 000592 AR 3 75, 648. 00 0. 37
12 002568 [ERE)iEy 56, 112. 00 0.27
13 600201 AP 54,017. 00 0. 26
14 002157 TEHRHEL 53, 574. 00 0. 26
15 000895 RO R & 53, 541. 00 0. 26
16 002477 M AL 52, 696. 00 0. 26
17 000876 oA B 44, 702. 00 0. 22
18 002588 SR 34, 953. 00 0.17
19 002385 KAtk 33, 769. 00 0.16
20 600873 HEAE W) 33, 236. 00 0.16

TE: CENGH” RIETANME A S, RS AN T LU A R, AR B B AR R
7.4.2 B2 HEFE H VRS HF=1#E 2%BET 20 42 1B HM
Swis: NG

FFa | BREAD It 5 4 FR AR SRR ST RE ] O
1 000048 REIE IR 325, 521. 16 1.58
2 002018 45 E bR 289, 028. 32 1. 40
3 002481 WU B b 245, 692. 00 1.19
4 000895 RIS 244, 041. 00 1.18
5 600201 Iy 226, 296. 87 1.10
6 002311 g KA 216, 960. 00 1.05
7 002215 W E 200, 120. 00 0.97
8 000876 o B 185, 509. 00 0. 90
9 002714 Lvilivalis 173, 242. 00 0.84
10 002385 Kbk 150, 520. 00 0.73
11 600873 HEAEAY) 138, 540. 00 0.67
12 000893 PR IN 137, 503. 60 0. 67

%017 51 k24 W




R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

13 000930 HofR A1k 136, 893. 00 0. 66
14 002004 e fi 136, 664. 00 0. 66
15 600426 HEfE T 134, 083. 02 0. 65
16 002470 &IER 132, 539. 72 0. 64
17 600500 AL E PR 129, 828. 00 0.63
18 600737 HORRBE 126, 934. 00 0. 62
19 600515 VR R 125, 078. 00 0.61
20 000792 RISy 122, 073. 00 0. 59
e LS RS R S, RSN R LA S B R, AR G A E .

7. 4.3 LRI A B 32 R BN B8

. NRMIT
SENBCER A (8D A 2,749, 242. 88
SEHRERN (A8 BV 5, 790, 328. 25

TE: “CSRABERRAS (A B A “SEHRBERION. GRAD) B P4% A HAf SR A AS
My, MRS HHAEE.
7.5 RS mP R B R T A S

RIE AR IR AR FEA 57

-3

AT G ARG WIARARFFH 557

-3

AT AR IR ARFFAT B SCRFIE TR -

-3

-3

AN T S AR WIAR R A BUIE .

RN

ARSI AR AR R T A B 52

-3

- 10. 2 AH BRI R O BRRBUR
A FE AR IR BB BRI B2

18 1 24 1L

10 MEYIRFZE SRR KIBIHIBE 5 1B 0 i 3
- 10. 1 IREHIARA S BH FRAE R R 13 B4

. 6 HIRIEA RYHE 5 E ST H#E BN T AT LA B R A

T IR A SR S E ST E N AT+ 48 B SCRRESR 3R A 4

- 8 MEHIRIE A RYME S BT AHE BN HEF RIRT L4 St &R

AT G ARG WIARRITH St 28 -
-9 IR A SOYME 5 ST 8 HI /N HE R O T T 48 BUIE B3 B 40




R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

7. 11 G IR AFE ST 1 B B 13 5 B Ui 9
7.11. 1 AR E R R B R BOR
A G AR AR AL P I %
7.11. 2 MEPRAE SR F K E R R RG24
WL AR IR, A SR B [ e 18
7. 11. 3 A E A B SR B B PPAY
A IS AR IR AR R A [ 015
7. 12 BRA ARG HE
7.12. 1 AEESHRFRRTT B IEHFR T EAREHNFERRERNIREE, R

ER G HAT—FEARBIATFER . LTRIER.

1. YA

2016 £ 12 A 1 H, @&FAEMBARBGARAR (CUREFR “2A7 7 ) {8 d EHES i E
EHZERSAZHRE R (UNRR “WEEIERE" ) CRTX G FAEMEARBA A IR A 7RI
AR RE) ([2016] 75, PUTRMHAR “ (BEH) 7 D)o HXTAF ST T AR
WA SRR SIRAER . RS BRI N SIC AT A BN A ), AR by o a5 B R
BINEY BRA UKL G B A ml L AR SRS NS0 E BRI E) 2+ Tk
SE SRR ISR 2 AR B4 e AT B 6 445 Mt

2 W H

HEREZF I SR AT RRE R (BUNRRR “FRIERR ") 2016 4 10 A 24 HZE 11
H 4 BXAm SERE. WEHER] BUER 8 e BT TR milate . ITH, A=UE
THRHFENR TR ah8 Tl B A7 PR A RER G & SUb S kg ) (020161 55, BL
TR CRESY 7D, aFlBE (1) AFESSEER AN (2 AFFAEATT AT
ARG NRE SR AR REEERFIERE S BB FT R T (R ARNIES
FATEHINEY B=1)\FH (=) FHEM T LA a] oz A RS B E NG iCE 2
HIRED 2+ aME «

AFE G RIERAE I LB G S R RLAE, RBFEBUL BTN, KR IRERbr AR 4.
7.12. 2 AR EHR R R+ B B EREB H AR S S FIIE 2 LB RE.
7.12. 3 AR ARSI B 74 B

Az NRMIT

&
¥

| A5 | #R

%19 5 k24 W



R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

1 HFHRIES 2,534. 93
2 NUHIEEHE K -
3 YA -
4 |RICRLE 186. 09
5 REUSCHI K 48, 209. 38
6 [HARRIBGK -
T R 48, 122. 86
8  |[Hith _
9 it 99, 053. 26

.12, 4 IRFFH A T8 I T 3 551 257 B 40
AR G AR A5 R AR AT b T FRE AU ) P e 5 %
. 12. 5 BR BT 42 B B2 Hh A U 52 PR 1% 10 B 1 B

<12, 5. 1 JARIEEB B AT 148 B A FE Bl 52 PR 1% O O 5 B

ASFE G AR AR HT 44 R TP AR LB B2 PR DL o

- 12. 5. 2 IR BB B 1.2 B AR LB B2 PR B DL 1 B
AT G A5 R TR V) R 52

% 20 51 $k24 B




R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

§8 EEMPFAEAGR
8. 1 IRBEEMBFA N BRFFHE NG

" R N4t
%ﬁ(}j_jf RN iﬁ;@)ﬁm% R TNEE
FEEMA | S R 40 o S A0 EL A7)
966 17, 978.99 0. 00 0.00% | 17,367, 707.84 100. 00%
8.2 BIR ETHELEH T2FEA
FFa R NAHR FAEME () w7 b T R A L A
1 L 77, 862. 00 19. 33%
2 ¥ 50, 449. 00 12.52%
3 JA4%5 48, 629. 00 12.07%
4 i A 35, 100. 00 8. 71%
5 et 35, 001. 00 8. 69%
6 Py 30, 452. 00 7. 56%
7 gk % BH 25, 232. 00 6. 26%
8 S 14, 641. 00 3. 63%
9 M= 12, 070. 00 3. 00%
10 HEILMG 10, 866. 00 2. 70%
8. 3 IREEHHEHARNMUANRIFEERESHFENR
T H KA maag () 5 J 4 S A EL 451
= N EY N YN AES S N 5 4, 652. 25 0. 0268%

8. 4 IRESEHAKMUN RFFE T EAE SRS B X FKHR

i H FAEESMILSENSEXE i)
KANFSHREBNG . SR F 0
FEARI 1 T NFEA AT A 4
PN o S b IR R SN2 ) G 0

% 21 51 $k24 m




R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

§ 9 JFAEEH R

B iy
HEEAFAERH (2016 47 H 29 H) FEE 05040 24, 843, 136. 19
AHR A S TS 4 4 B A 20, 533, 714. 34
AHRAE AL 4 5 R 4 i 77, 176, 557. 52
P AR T U 4 L e [ 7 00 80, 342, 564. 02
AR A S 5 2 A BN R A -
AR 5 AR 4 3 200 A0 17, 367, 707. 84

§10 EXEHER

10. 1 EEHBFEAF ARS T

AL G AR WIAR B IS HTHA AKE,

10.2 HEEEAN ., BESHEANEIESTTERMTHNERANERS)
10. 2. 1 AR EHEEEE N ERANFEEZS)

2017 4E 3 H 4 H, AREEHARA T (BB SEHARA R XTRmAERARAEELE),
ZAIES I TR E RSP L S U SO, R R 2 LR B
%, FERAE S AR IS A AN AT S T R

2017 4F 6 J1 3 H, AREGHANRA T (RUEHSEHA RA X T g i A 58 2
), ARSI TR ES 2P+ R SRR SORE, e hikif e E R 2 A
ARG, AT H K R e A R AR B AT A 7 M A FR
10. 2. 2 AR EHESFEE AN B IR STEER I TERAFRS)

AR I B AT AL T TR SRS B0 1R R N A8 ).

10. 3 W REEEEN. EE&W™, BE&EEWE KRR

ASEGEIN . FEEW S FTE S AR T T URIA F
10. 4 FE B RKIEHIEHER

AT G VR SRR AR A5 R R AR B
10. 5 AFEEBATH I HSTHTES AR

AR FE S W 1 S U 2 55 T A 47 PR R S VDT 3855 BT CRPR 388 20K, 125 55 B | AR 3
S AR A A I SR LA RS E 4
10. 6 BEAN. {£EARILEREEAN R ZHEE AT FH R

AIREINIES I S0 N RFTE 5301 RIS B G FE A 5 TE AT A 7 1 4t 53

% 22 51 $L24 W



R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

10. 7 &M AIEH AT R G LB RBN
10. 7. 1 &M AEHA TR 5 B IudH TR ER T RS TR
SRf: NRTTG

B it N SAT %S5 R B 4
” by ‘ — "
I 7 R i P H7 2 1A 2 K 4 HAmE | R/IE
LA N DGRy = VA=)

A JL AP L A5 S LB A
RILESR 1 - _ _ |
I 2 22 1 - - - 4
TEEE S5 2 3,170, 001. 48 37.12% 2, 888.87 36. 88%| -
BT 7R 1 2,650, 735. 76 31.04% 2, 415. 65 30. 84% -
FEARIE S 1 200, 368. 00 2. 35% 182. 60 2.33% -
HEIES 1 - . - - -
SIS 1 2,518, 465. 89 29.49% 2, 345. 65 29.95% -

Vi 1 ARFE G BACRA 2 7] B 2 0 5 g AT IR 23 3K Sk 55 (IR SR 40 8 B (R b E 045 A
TAANTT I :

(1) BAMETE, 55 R, EMEAANDST 3T ART;

(2) W AIROL R LS, IV 5548 b i 24 R B IRDUAR E 5

(3) LEAT NI, AL AR P EICERAT T 52 2 v FEIE 2 A0 e BN RARAT A8 7 5

(4) WEEBRLTE. i, B @ IEm B, JFRem it et m B R E I ER,

(5) HEREFIBEH R EREWNFEN, 5B & REEA S ST IESR S 5 1)
2, IR IR AT A5 B RS

(6) WFFL IR, AR 2 BT IR [TRTTEN R, B8 S Dy AR e G B i v o B 1) 5 1M
M55, BIEEMAT S ATk WImE . MRS KA L TR, JFRERYE
SRR IVRE R, IRALTIH TR .

2+ MEFACEA L 7] e BRI B AT UE SR ISk 55 MRS 225 ML IR P A DA DY A2

(1) ZFRIRS AT

(2) BUEHMTIXS Go BT TR A DL PP 4 45 SR AV E & 1 F57 7 5
(3) ARtttk B FCARI LS A X B AR B R S e B AL

(4) 22y, EPAHIHES, A RBLRFRE LT SHTEIFHEL.

3. G HRITAEEN
% 23 W 3E24 W




R FPE R RO AR B E AR B 5 (LOF) 2017 4R 4R R 75 4 2

AAR WA A 5y T AL T
10. 7. 2 BEHRIES A 7 X 5 BT MRS B R IH L
AT AR WITC A AIES R 2 75 5y H ot #EAT HARIE S B R A 1% D o

il iER 5 4 LA B A )
—O—t#ENA=+/\H

% 24 51 $L24 W



	§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
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	§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
	7.3 期末按公允价值占基金资产净值比例大小排序的前十吊股票投资明细
	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吊债券投资明细
	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吊资产支持证券投资明细
	7.8 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吊贵金属投资明细
	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吊权证投资明细
	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
	8.2 期末上市基金前十吊持有人
	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




