REZOBRKIBEREFREHEE (LOF)

2017 £

—
N
SN

5 4 Z

=R T

2017 4£ 12 A 31 H

HEFHEAN: RBEESEHEFRAT
EEFTEN: ZBBRITBRDERAF]
WEIXEHHARE: 201841 H 19 H



KB OBKIRE (LOF) 2017 4E45 4 ZERE

§1 EERR

Fe PN S S R R S TR R AMEAE R B 8 1R SR IA s R,
TR A A LS L AR VAN 58 B AR AN 1) SO DT AT

FEAE NERT IR AR A RRE AT S S FEHE, T 2018 41 H 17 HEK 7 Ak
I S fR bR FHERIIAIBR R A SRS ENE, REERNEAFEREICE . RPIERER
& RN -

B B NS LA S H . S5 57 (1 S5 0 SRS B 58 7, (AARIERE & — @ A

G AN BUFARHARER I . FBA XK, 558 AR 3505 DR SRR AT 40 e 1 A
2 EEE SR TR

EN S R e S S 2t

AAREWIE 2017 4210 A 1 Hilg® 12 A 31 Hk.

§ 2 H&TE RGN

ALK RIEZOREKIRE (LOF)

Wy M iR RiG

AN ] 163503

Y (S TR R I (LOF)

EE&AFAMH 2006 £ 1 H 20 H

35 HAAR I & 1 B 1, 187, 764, 950. 39 ¥
i DU R0 A @ D = SN 0 s A =T e )
ACPE /N BT A R RS, R 5 T A

ot Hbw KA A w B EEARE CERPRIE A200 #5550 ik
iR, (EEHIAX RS RETE T, BRI
B AIGAE .
K4 DA ZE P o R R BRI, DL — TR
FEMEAE NI ST ) RS . A% — TR R
IR = A A P REH S, HOods

— IS IR R BOEAT W BN R BT, IR R A S A T

h W RS TR A i i SRk AT E SR B

KBTI PP . RS ZOHA R T
PRIEE I N W) B 224840 CE I E A200 48400, TA
HAEHTAE DR K AR RS

b 405 bl A v B E A AR X 75%+ E B A [ 5 4R E X 25%.
AFEG N EA PR A FR A IS, R

A Wi 25 R AE 2 VAT 255 1 AT R 1 1 28 O R /N R K T O 4
Z Il

A= UN RIGHEGEHARAF

%2 312 it




KB OBKIRE (LOF) 2017 4E45 4 ZERE

ERIEEA ST AT
§ 3 EEMFIIPMESHERI
3.1 XEWM SRR

Hhr: NS

F B 55 e bR WEHC 2007410 A1 H — 20174612 H31 H )
L AR H S sl s 19, 119, 365. 80
2. AR -1, 550, 460. 38
3. BT 351 55 4 A 2 A B ] -0.0013
4. BRI 0T A 594, 212, 639. 86
5. BAAR LGy A 0. 5003

e 1. ERIESWEHEAR A OIS RE NNWEEE 5 3 G i & g, T\ 9 A SERRicas /K- 2

&TproET.

2. AW CSLHEE R R AR BN . BB b (&2 et EAR SR ) HERAH
KRG RIREL, AR A e B n_EA 2 el 22 sh il as «

3.2 EEHERI

3.2.1 ARG E S0 AR E I K 3R R 5 R0 57 b B e 28 R A EL R

b g b s Rk v
EBKE | EHEKER | Stk s
[~ . . o E?_; V7S ﬁ — —
B B o P T 1i'g K@;ﬂﬁ O—-@ | @@
HE=1MH -0. 30% 1. 10% —0. 58% 0. 55% 0. 28% 0. 55%




RIGH KRS (LOF) 2017 fE4 4 R

3.2.2 HESEFAMRES RIHHEH KRR & E 5 RS LR 2
AN LA
e G O 0 R TR R S e b 400 b A R ke 2 3R fr B sk 450 EE

449.33% 4

404.40% 4

359.46% A

314.53% 4

269.60% -

(7]

224,

5% -

[z

179.73% 4

134.80% -

29.87% -

44.93% -

0.00% -

Bl 3 I T O S S

e T TR [N i S S S M ——
el e[ 1 c T T U R SN E S

e T =T T | s S SR F

2017-12-28-

013-110-28 { | -===bmmmem et e d e e e
e T T e | U S S

DO0D-08-20 bt
010-03-26 | |- oobomoamaee
10-10-30 4 ----t-
e TR 0 = T S S E—
TR P R I 11 [ s S S
NS Pt 1= T - T S S S—
30320 oot

PO07-0807 | F--m-bomemmemmfmmemmememme 1o
20080810 { f----bennmmmmmdnsmsann dnee -
2009-01-14 bt -

2008-01-20

2
20
2
2
20
2

b b SR TP O B — sl Ea b R S Tl

3.3 HAER
I

§ 4 BHAME

4.1 B&2E (RESLBEDH) Fn

AL e I | ‘
o i % MOl AE R e
i o mmam | mEam | LA

35 % % 2015 4 6 g, B R
XK BB . - 12 4¢ S M FEME . 2005 4
N 7 HZ 2007 4E 9 Hit

#
N
=il
pi=
N
=il




RIGH KRS (LOF) 2017 fE4 4 R

=

RTEHRAETER
HIEAFMTEHE K&
HEABY, 2007 4E 9 F
ZH5HMIRTRIGHES
HEHARAR, T

i B+ E
0N B e
=

w/

4.2 BENHRE R A AR SIZEEATE RO AU

ARG N, AREEEBEN AL QEFF R A ER) MHEARHDQE A E UL K&
(R AR A BUIE SR B 3 5 (LOF) Z g B R « CRIG IO K TR & RUIE SR 5 B3 5 <5 (LOF)
FGFUHI) IZE, ABEWSHAE M B JEE B G0 7, Bk S maiia A
WORM A o AT BN 1 AN W 578 3802 A6 BRGE A RN PN B4 61 2, i N B B, TR &
iBfF. AN, BEEBESEEN, BARERERESHPEFA AT,

4.3 AP 5E LA
4.3.1 AP35 BRI HAT B

I, ARESEBNHEIT QEFRBTERSE AR AP S H R FEL) MAHE
(NFZHHIEY « (RFEZHBEEIREHIEL) « ARGEANATFZ KRB ER BT
IR BT L HPAT BT SRR E BRSO & AR, R B BB R K
Iry NGBS E BTG M RIESLIE ] A A T R AR A A IR TN R AL 5
XP W MR E BRGNP Z SRR EWXA RS EH SRR EZR . ZHHh%E.
JRAZ BT E R AT VAL 55— AR R ) SEvE S IIUA TS S il L

AN, AT G B NIEAR AT 5 5 il BE AT 00 R, R DUATIET 24122 5 AR G
Ble

4.3.2 REZGHAT AR E T
I, AR BE B PR B A RS S B AT SE 4 17 H S R 58 5 (5 7 »
RELEH R NG S EIZ 5 Fr A TF 50 R H SR 58 5 A B 1) B8 58 by B i e 7 24 H

5 K12 W




RIGH KRS (LOF) 2017 fE4 4 R

BT S%HITE T -

MW, ARIESEINRRIF T LT N,

4.4 MEHAR ST T RS IES T

2017 EPURERE A G Ak AR FE R b A 5% . T AEF=HACTRR, BiahRb gk seuR: e
WP SRR SR R B L = R VR b BT gk R 2R,
AT AL AE BT 22 AT JEAMEEAE o AV RN CREF B R, I BOBOR ST %, 9E 0 4k 8
REFEK, A DMEEIA LY R, EFRC s, NR M LTI ReF k. AR 2017 SFIYZRFE
ZGF IR N R 5, AR v 22 5 AN e A B 1 e R R R B, 3R 225 Y
kO g, BANSCERARIRN, Hulgit—D iR b E 5 .

S EFE, WA RBALHEEERER. 10 HZE 11 A¥), Z38HIURHEBEERET,
RILE BRI, FIESHR B 28980 3400 SAENF S MH 11 HHa)E, EFERREME
Ha% . PR BRMAE A A A S 2 BRI R T, AR5 IR Nk, BTEkIE
RISk B S Bt 3 — e ME R p A . AU BUESEAE TR 1. 25%, /MR T 2 0. 09%,
LR T2k 6. 12%.

AR i e X B B SR, AN IR DU FR AR SEIAT 1 R/ IO X H4 1 ) T L SRS
PrBCMEBAFER T 10 A 11 AR EB R BN HbT 12 J4E A200 MR EHEECKR,
FUELIS PRI L. ARG, TE— B A P E 25K 4k S 4R AR R i A 3%, TTiT A
T S AR RS A THIR A B S . BIEARSRTT A L2 K T A . MR AN e 2 T

B ATV BC B BRI ORI T R R, EOGBCE KT . & ROE Mk Aw]s PRk S:
g, SR BIE R R AR R s[RI H 5 DRV 2 2l (4 N 5 8 A 0 DA b e vh FE SR T
SR MV St e 38 K P 38 0 e AT

4.5 |REFAE S VLSTRI
WA AR, ARIELFIEME N 0.5003 76, R AN AIE SO FUFEIE K F N-0. 30%, ALtk
I 2GR N-0. 58%, T RISt b B S v 28 K 0. 28%.

4.6 REHWAEERF A ANMEE ST HETE A
RN, AEEERHIEG ANED T 200 ABEES 37 BT 5000 TG L.

#
o
=
pi=
N
=



KB OBKIRE (LOF) 2017 4E45 4 ZERE

§ 5 BHAESWE

5.1 45 IR ST A A S
FFa miH & ) h RSB (%)
1| B R 558, 539, 172. 38 90. 85
Hope S 558, 539, 172. 38 90. 85
FEGHTE - -
li] 5 AT 7 FE % 1, 833, 376. 10 0. 30
Hrp: fiize 1,833, 376. 10 0. 30
BEPE CRFUE SR - -
4 | REEHRE - -
5 | &RbATA MR - -
6 | EANREEETE - -
Horpre W R I SE N R
S ) )
BATH R MG T &M &6 53,700, 732. 11 8. 74
HoAh gt 693, 701. 21 0.11
A1t 614, 766, 981. 80 100. 00
5.2 MEMRIZT L SRNBRERTHE
5.2.1 EMREATW A RBEANRERTAE
o Y At Go) 5%%(;@@””
A | AR AR B D 33, 251, 000. 00 5. 60
KA 25, 125, 438. 70 4.23
il &k 363, 262, 842. 81 61.13
b iﬁ\ I R KA =R 16, 143. 20 0. 00
E | @50k 11, 290, 576. 00 1.90
Foo| #xmEel 3, 030, 000. 00 0.51
G | k. GAHEDLY 4,552, 957. 94 0. 77
H | fEmE sl - -
I GRS BRI SL 746, 399. 75 0.13
J | &Rk 80, 081, 008. 18 13.48
K | Btk 18, 636. 00 0. 00
L | FGEAIRS 55 R S5 25, 380, 546. 60 4.27
VI W R 2 T s % N & 4 - -

#
~
b=l
H

=




KB OBKIRE (LOF) 2017 4E45 4 ZERE

N | KR BREERI A i H 32, 323. 20 0.01
0 | JERMRSS . BHA AR RS - -
P | #E - -
Q | PAMMETAE - -
R | Xt RERER 11, 751, 300. 00 1.98
S | 4iE - -
it 558, 539, 172. 38 94. 00
5.2.2 WEHREATV 0 RHBRERERERTHE
7
5.3 WEHIRIE A R ME G FE S B = 3 E He R/ HE P BRI 42 i S R A 4
o | mmeEm | mEsn | KRGO | Akt Go | Forn
el (%)
1 000063 PLIE 1, 165, 952 42, 394, 014. 72 7.13
2 601600 £ 4, 160, 000 27, 747, 200. 00 4.67
3 601888 rh ] [ i 584, 940 25, 380, 546. 60 4.27
4 601952 HERK 1,467,953 20, 742, 175. 89 3.49
5 600309 JiteAe sy 530, 000 20, 108, 200. 00 3.38
6 002456 KRAERH 905, 000 18, 633, 950. 00 3. 14
7 300136 fE4EdE 357, 000 18, 099, 900. 00 3.05
8 600036 FHRRAT 609, 859 17,698, 108. 18 2.98
9 002035 K A 581, 888 17,538, 104. 32 2.95
10 000858 FUARTR 218, 000 17, 413, 840. 00 2.93

5.4 REHREH S P ROFHFREAE

FFa fii 7 i ARME G o B4 BRI E L (%)
1| Exfigz - -
2 | AT - -
3 | ERfES - -

Horr: BURME SRR - -
4 | bz - -
5 | AinlkE R S - -
6 | S - -
7| AR (RIS 1, 833, 376. 10 0.31
8 | [AhkAFH - _
9 | HAt - -

#
1)

=

H
N
b=l




KB OBKIRE (LOF) 2017 4E45 4 ZERE

|m|%ﬁ | ]ﬂ%ﬂ6m| Qm|
5.5 REFAREA RIME G EESE =B A KR ET L4 R EeR 4
FH LR
Fe | mBRE | RRek | R GO At Go | T ;ijﬁﬁ%
1 132013 | 17 %=X EB 14, 740 1, 433, 759. 80 0.24
2 132011 | 17 Hi#f BB 3, 340 291, 916. 00 0. 05
3 132012 | 17 B4k EB 1,130 107, 700. 30 0. 02

5.6 5 HIRIE A SCME SRS E LB KNP R BTT48 37 SCRAE SR S R
2
T ATEEARE WIAR A B SRR .

5.7 MEIRIZ A O ME 52 ST HFE AR/ F T T4 5t SRR AR
T AREAMEWARRTH IR

5.8 I H BRI A SCME SRS 5E BB K /NHE P R BT LA BUE B R B4
T ARSI WIARRFFABAL.

5.9 R SARAH G BB HIBAR I 532 5 B L U A

5.9.1 R EWIRAE & BH KB BT S M 2 P4
T ARGAMREMARRFFA AR

5.9.2 AR SHB B AT BB BUOE
AT G AR AR R IR AR 5

5.10 I E IR A Ee o BB B E A 53 5 B O vt B

5.10.1 A3 E FUA % BEBUK
A H AR A SR R R R 0 5



KB OBKIRE (LOF) 2017 4E45 4 ZERE

5.10.2 R EHAIR A B B EH G 2 Rp A5 35 B 40

TE: ARG AR IR RS [ AU BT

5.10.3 AHIEFUHE B FE PO
T ARG AR IR RS AU 1T

5.11 BRA SIS M

5.11.1

ANFE G AT+ A AETR A RAT EAAIR MBS ISR A, s AR g ] AT —

FENZE AT LTI .

5.11.2

AT G BT HT +A4 BRSO < R PR 2 e P S I

5.11.3 HAMBEF=H B

i H R

w8 (o)

7R PRIESE

671, 261. 59

JSICIE 7 K

JS2 ST IBEA

SRS,

13,896. 12

o2 AT R UK

8, 543. 50

HoAh YR

R 1

HAth

Nel ool BN Ie>l NG I BN BGVR B NGl B

it

693, 701. 21

5.11.4 EFIREFA B4 TR Y ) ol e i 37 W A

T ARG AR IR RFFAT AT R K T e e foi 57

% 10 71 312

=




KB OBKIRE (LOF) 2017 4E45 4 ZERE

5.11.5 #REHIARET 4 MR P AR RIE Z IR 1B LT3 B

. g e Vit I 52 R 843 7Y ot A
e Jii ZEARHD Ji% 52 44 7 Ml Ge) | i el %) L 32 BR AR I 1 B
1 601600 R E R 27, 747, 200. 00 4,67 115 B 452 i
2 600309 Jiteth s 20, 108, 200. 00 3.38 115 B 452 i
5.11.6 HFEHEMRE M ERHAb SR

T TINF R, T A5 S 0n] A7 B 2
§ 6 ABRESHHES)
BT A
e 15 HA AT 4 A0 B AT 1, 223, 391, 042. 08
ot A ) 2 4 0 FR 47 0 7, 363, 999. 69

- o ST 1) 6 < e Sk [m] 47 50

42,990, 091. 38

T I R e PR AR BB (it L7 ="
H5)

7 ST A S < 1 A0S A

1, 187, 764, 950. 39

§ 7 ZeBEANCHEFR&EBRRLZSRBR

71 RS EEAFH A ESHFRFFMR

e SN, REEEARIZHEAA R R, 8P e A g,

7.2 Z&FENZHBEHREBHEARESR 5 WA
e R, ESEEICREME GRS, R RL AR S

11 T 12

=




KB OBKIRE (LOF) 2017 4E45 4 ZERE

§ 8 IHBHFERRIUNEERFR

8.1 REHNE B HEREZSHPLHIEDEET 20%HF 5%
P

8.2 MR E RR M ERER

NRRAE NGBV 2 fotk, R (hERESR BB B A2 R RS BB S e G EL 55
HIE PRI « QIEFF B B R IE 2 RBEE A E G 51 GRAT) ) CBURfRIFR « (i {EdE 51 7D
S HEEIEN. SRS FHE %, B 20174 12 A 15 Hilg, RigESEHEARAF (L
NRIFR CARRT 7D RN IESR B S G A HTE 2 PR BRI E AT R, 2% (IS
1851 BT, FREHAAT CF 2017 4F 12 A 14 BEEFR @M R M5 A%

§ 9 ZEHHZF

9.1 &#&EXHHEHZ

i
g
<z
=
<
4
=
éi
=
I
_H‘_

1. RIG O AR A BRI #5 55 2k
2+ RIGIZ 0 B TR A BUHIE SR 4 B3 25 4 (LOF) 242

3y RIAK O AKTR A AR 7 L BT 2 4 (LOF) FH 55 1t B 45
4. RIGZO AR & AU F7 4% 55 3 4 (LOF) 57 Wil
B AR 1 P 2 B 2 AR 1) 5 TR

9.2 FEHHN S
RIGREEHERAT A S— T E MR 159 5.

9.3 &EFEHFTR

M HE: www. chinanature. com. cn

ROESEHEFRAHT
201841 H 19 H

12 T k12

=



	§1  重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现
	3.3 其他指标

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	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 公平交易专项说明
	4.4 报告期内基金投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 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
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 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
	5.6 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
	5.7 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
	5.8 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名权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8 影响投资者决策的其他重要信息
	8.1 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
	8.2 影响投资者决策的其他重要信息

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式




