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1 B 4% 7% 63,861,539.96 3.01
Hrpe KE 63,861,539.96 3.01
2 ] 5 WA e 5 % 1,273,085,433.00 59.94
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3 D) K diiy - .
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K S5 b . -
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14 002185 HRBHE 40,543,505.55 1.30
15 000858 i AR W 39,837,747.93 1.28
16 601006 KBk 37,782,188.41 1.21
17 601688 HEFRIE S 37,128,890.27 1.19
18 601766 Hh [ 4 35,555,574.78 1.14
19 000932 TSR 35,454,456.88 1.14
20 002142 TUERAT 33,793,926.62 1.08

T AT KN G L KR A RS AN TR LRSS B ) 151, A EAMSRAE 5 9

8.4.2 RIS S ISR 1F{H 2% BLHT 20 44 KB A4
SEEA: AR

o B 4 it
Fs % AR Ji% 52 44 N e e LR 7R E P
(%)
1 000651 ¥ ST HLES 117,980,504.40 3.78
2 600153 R Ay 98,917,042.16 3.17
3 601318 o E P22 96,819,598.26 3.10
4 600887 TR By 74,007,411.30 2.37
5 601668 Hh AR 72,703,684.26 2.33

52 jidk 62 71



2 R RAGR B IR S B 4 2017 SE 4R AR T

6 601988 i EARAT 63,305,887.36 2.03
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9 601601 EEIE NS 51,272,913.75 1.64
10 600104 VR 50,701,017.20 1.62
11 300070 2K R 47,049,307.21 1.51
12 001979 L AN 43,526,769.34 1.39
13 000858 TR W 42,269,566.28 1.35
14 000069 BRI A 42,091,486.27 1.35
15 002185 HERFHE 41,567,724.66 1.33
16 601688 RIS 40,073,379.90 1.28
17 601006 KZ8k 38,584,916.64 1.24
18 002142 TUERAT 37,534,387.05 1.20
19 000932 HESENER 36,822,751.77 1.18
20 601766 [ 35,811,458.80 1.15
e ARISE SRR LA &8 (RS AN e LA HE) ], AHEARZ S WA .

8.4.3 TNBLERHI A B K S SR RN B A

Az NRMot
SEANBEEERI A (RAS) S 3,163,066,633.36
SEHRERRN (32 B 3,231,158,979.30

Ve NTIRS N

TR (RGAE ) A RSk
(A BN TR LA B ) HB %), AN EMIRAZ Z 9 H

8.5 MIRZEFEMF O RAMPREAS

HIBER BN (B8 ) B ¥51 4 K ST AT 4 0

L@ NRfx
E St
A=? 5T 57 s 2 i

ELLBI(%)
1 X fiigz - -
2| RATEHE - -
3 Rt 386,015,000.00 18.26
Horr: BORTE SR 386,015,000.00 18.26
4 e fizE 12,956,433.00 0.61
5 AP AT S Rkt - -

25 53 itk 62 1T




e AR G RIE TR R S & 2017 SE4E AR

6 SRR 140,998,000.00 6.67
7 ARG (AT AT #efi)

8 ENZ: 733,116,000.00 34.69
9 oAt

10 | Ait 1,273,085,433.00 60.23

8.6 HIRIEA LA LB S E LB K/ e AT T4 B s R A

SRR NRTT

3 S A
e | iRl 555 44 % HEK) AV IRAXIED
{E EEI(%)

1 111771811 17 THERAT CD248 2,000,000 | 197,380,000.00 9.34
2 150223 15 [EJF 23 1,500,000 | 147,915,000.00 7.00
3 101565003 15 # MTNOO1 1,000,000 | 100,690,000.00 4.76
4 111771090 | 17 A HERME A& AT/ 1T CD049 1,000,000 | 99,520,000.00 471
5 111771754 17 47 BHTE 4T CDO19 1,000,000 | 99,520,000.00 471

8.7 MR A A E LB ST #E LI RN IR B SRS B R 40
AFE G AR IR ARFFA B SFFIESR -

8.8 MEHREA AIHESESFFELARDHFRET LA RSB HA
ARG ARG AR RFFA R

8.9 IR FatHE b e B 1$H b K/ NP BV BT A2 BGE SR A
ARG AIR G AR AR FFAPOERH -

8.10 M EHIRAES BT MBI HRIZ HHOL VLY
8.10.1 #HREMRAE ST MBI FF AR 4

ARHe ARG AR RS A B 02

8.10.2 AEESEFBILIIH KT BR
AFE AT IR H AR L.
EMRENEZHI, AiEHm s TR,

R

25 54 i3k 62 T

AR GBI BARITT, A SRR U B IR, B
EWOREK T ZR RN IELF 52 S I ER I %




e AR G RIE TR R S & 2017 SE4E AR

AR G AEAT AR I BB, K@ X HIE SR T A L i is AT B imt st R4 & hea i

T RE R A R S A Al AE AT
AR G BENCRE T8 70 75 FE AR I B A et 1« sl B XU RG RF AL
VETHREAT R, DARRRBE BT & B A XU o

LB RCE . AR,

PRI 2 BB BRI BT A B B SRS S5 A UE 1Y), AT 2 I R A E AT

8.11 MEHIR AR SH B E G 5 B A
8.11.1 AHAE AT I BRBUR

RIEAIE SR G EF, ARG AR THE G5
8.11.2 & HIRAZ ST ) B G S A4 25 A 40

AT AR AR ARFA E G5
8.11.3 A1 H it BN

Teo

8.12 BmA AL MivE

8.12.1 AMEHIN, AIEEHBAIHT T4 UEFFRAT B U 5

Tl H AT —E N Z B ATTEDT. AT,

IISLSHER), RSk

8.12.2 AILGAL B A AT+ A2 R TR, AAEAEHT Tl e 5 R RS Sl RS P AR BESR

8.12.3 HAAR HAth - T0 5 =44 B

Az ANRToe
Fr5 L4 FK &
1 17t ARIE < 502,720.15
2 EYACIE 25+ Bk 3,986,127.65
3 ISl
4 IV @I BSS 14,887,677.82
5 JSZYAT FR IR
6 FoAd Rk
7 FE A2
8 RSN
9 ait 19,376,525.62

5 55 jidk 62 7T



e AR G RIE TR R S & 2017 SE4E AR

8.12.4 FARFEA HAb T He B i T R e 535 B A
I AR AR R b T O I AT e 57

8.12.5 FARKHI+ 44 B hAFAETIE R FR B I AL A
ARHe AR AR ST A AFAETIE 32 FRIG DL ISR -

89 ESMBRAANGER

9.1 MIARESHIRFE AN BEFFANGH
AL A7

FrE N
FFEA 1) DIRAErd e NN
ESE=PNRE (Ia)!
M A A PSR AY
ESRERrE FEE 0
E 11 Et 1
221 8,895,999.13 | 2,010,718,150.00 99.57% 8,673,651.76 0.43%
9.2 HIEKRELSEFEAKWMNELANRFFEAESHB R
IiH KA MERE () 7 3 4 AR A LA
HEEBNITE MM N LA AR S 200,633.50 0.01%

9.3 MIARESEHAKMLNRFFAELFTFRAEEHBEEXFKIHES
A FE FRPE BN BT 05T AR 12 R R i AU B [X ) 0

AT G ) 2 PR A S BUE R R X 8] 08 0.

810 JFFBMAZEEHHZS)

AL
REEAFAH 016 4F 2 A 3 H)EE Ml 3,084,950,270.57
AR S A 4 B 3,081,093,551.59
AR S e 4 4,995.52
P AR A 4 A e [ 73 400 1,061,706,745.35
AR HABE R R B A

5 56 jik 62 7T



e AR G RIE TR R S & 2017 SE4E AR

AR A A HA AR 4 1 e A 2,019,391,801.76

811 EXRFf#Em

111 BE&HIRFE ARSI

I TEEE G B A AN KSR
112 E&FHEAN, E&HEARENEEERERITHERANFERS)

1. AREEGEHNERNFEZIGUT

(1)2017 5 8 7 9 H, EEEHN KA T (B LESEHARA R R TR &L TR L),
B EE A AR S E AR D2,

(2)2018 £ 2 4 13 H, Fe B PN KAl T (R LB AR A R R TR 2B AT A %),
AR PET L. BIRE L BT EARSE AR D2,

2. ARG HINAREGIEE N LTI ESIEE I TERANSERIIT .
o
113 $RESEBA. B&U=, B&EELEHIFR
AN T LATE I TS IR A . RS WA R BN TCW AT & 0 77 1Y
ISR
11.4 EESHHRIZH KR
AR W P9 TS A S P SR
11.5 AFEEHAT B THR 2 THTEH % FriE
AR W P AR 4 R O A e 4 H ) S TS 45
R A B SR ISR 2 VT T2 55 BT (X A 195 .+ 100,000.00 Tt
HATHY S TR QAR B T IR S RS IR . B RS S AR HEZRS .
11.6 HEA., EAREREEEA R ZHEERLTEER
AAREWINTE BN FEE NS U8 BN 52 AR 8 8 T RS A a1 55 15 Ot
11.7 BEEMFES AR5 RITHA R IER
11.7.1 S ER A 73 5 BT E R B R ST
AL NIRRT

57 713k 62

=



e AR G RIE TR R S & 2017 SE4E AR

WS4 5 WS A R 4
25
. o 24 24 ‘
BEAH | T = N i
BEeH | mAsE | e | eREm
st
i Le L
SRS 2 | 4,915,042,041.84 76.91% 4,521,636.19 76.70%
RFIUEFF 1| 1,475,318,746.71 23.09% 1,373,963.38 23.30%

e 1s FFRT RIS ) i B bndE

RS EHASSUEFIESF BN, A S BIefAIL SUIE TR KT M, IR briE N

(1) WEEHERTE, i, B NaEnliE, JFaen eit ik m B R T 1R,

(2) WHFESED s, A E BT UL TR TN B, BE A XAl 55 /R 2, SRt
B T TR AN AT R S5 5

(3) AA M IRIAELRL, REMERANIHESN 2 10Mh 55 &1, RORBREEHURZ AR BEIR, dk e
RARBLZ

(4) HAbAT M+ SR AR 2 Il A1 E 5 S -

2. Fri T A BTk e -

(1) 225 H TS T IR IR 55 BEAT PPAY

RGBT 12 SR AU RN DA IR A2 5 B ociE BAREAT (R BRSSP 08D, X igiE g
Ty BT 7 i IR 55 T B RN 3 S D3 AT PR A

(2) 5 CHriEsC 5 oo i %K)

TR I LB SR AL 5 FonTr M SR A VRS S5 R, FRE g o, 1S (I s
PTG E A% AR D, XHUHTE AL 5 F e i i EVE R RE HEAT A

(3) fRIEAT 5 Hyu A4 B2 AL /) i A3 i 4l

WA E I RER T TR A (RS oy BT Il A% R ) S R IR i x5 VP A5 IO 45 R AT
%, HFEFHFREL.

OIINES PISEPSIETR=PN

SN SHAEFRIF R GIEFFAZ 5 I, JFdEmiE et .

3. MW HIN M 2750 5 BT A G DL
x

25 58 pidk 62 1T



e AR G RIE TR R S & 2017 SE4E AR

11.7.2 EEHMAERA TR 5 B e T HAESR 3R 0L

SRERAL: NIRRT

(o) 25 5 BAERE 5
24 3 24 3 24 AL
205 42 Tk PN
RS | B R 4 e || i
Al
AT L1 AT L1 1 He
H{EiEs 52,224,003.10 99.27% 175,000,000.00 18.72%
KRS 381,825.57 0.73% 760,000,000.00 81.28%
11.8 HAhEKFH
Fra A T PR V5 R 1 01
o TSR GIE%
LT TR VR T FaBg )y | L, Gl
1 R AR B N AR EREZ D) 2017-02-13
AL a 1 71 o 3
‘ TSR GIE%
e A IR AT S T I T M G | LTI G
2 (e A 2 INE QNI eSS ) 2017-02-24
- - I ] Y3
T ST A R T FEMTGE | (LRIEER). (ik
3 KR F K A8 G TR A BVE S B A ) | BEER) . CREREZSR ) 2017-03-28
e 1 7
‘ (EHRERIR) . GE%
4 Hﬂ%\ /S‘:’I /\E y "/ﬁ '_‘:’"‘ ‘Eﬁ
4 ;;% %i 5 Ef:ﬁii%“ PRTIREEOER | ey, (bmiEsio | 20170425
" A 1 7 9
I T CRYINER R S s gl | RO, Gl
5 ) S KU A AR (R BRSO 2017-04-25
B =] WPEN TN = *D/L\\Ej |>‘_>€|ﬁ15
I T CRYINER R S gt gl | S TFIEIRED. Gl
6 )Y S KR A AR (R BRSO 2017-04-26
B =] WPEN TN = *D/L\\Ej |>‘_>€|ﬁ15
I T CRYINER A S gt gl | IR, Gl
7 ) S KU A AR (R BRSO 2017-04-27
B =] WPEN TN = *D/L\\Ej |>‘_>€|ﬁ15
o |EmeEmamsn e | LOPOE DO
e R (T A 2 s T
1A 5
I T CRYINER A S gt gl | IR, Gl
9 ) S KU A AR (R BRSO 2017-04-28
B =] WPEN TN = *D/L\\Ej |>‘_>€|ﬁ15
10 | L HERTORINERZ G e s | (CEEIEHR). GEF 2017-04-29

25 59 pidk 62 7T




e AR G RIE TR R S & 2017 SE4E AR

BT SR SR s PR A

AR EREZHRD)
AR IS

e Fe G R T GRIINESR A 5 B oy Sk sl 5%

(EHEHEFRR D) CUEZF

K ey AR EREZRD) 2017-05-03
BT S r RGN A I ]
3 TN T kg | TR0, ISR
2 L AR EE RO 2017-05-04
=} 5] B8] W PENTE 2 = 1A 7
3 TR T k| RO, ISR
s EHARG) S KRR A AR P ERESR R0 2017-05-06
B 5] BN W IEANTE 2 = 1A 7 3
WG EHARAF R TREREHTZ P WY GEFR
14 | SR TATEHBEE R AR RN BEEN A | B (P ERESRHRD) 2017-05-10
& I ] 4 iy
I AR A T XTI F R by | PRI GIE%E
15 e B I 8 R A 2 AR Ch BRSO 2017-05-20
- I ] 4 3y
o | R AR AT T §§§%§§$§$? N
A E R R AL N A )
J3I5AE B B S A AR R B ) 45 A E
G EHARAF R THTHHFEIE (EHRESRHDY . Qe
17 | KBRS S BAM AN 2 | WD, CRENERR) | 2017-06-27
& I ] 4 iy
. _ (EHRERR) . GIE
£ '_'%/\/5'—3 e =] l%l‘é?é 7N A
g | PEESERARAARTRESRELN | ey (pmipsm) | 20170800
ol T & R 3
- : (EHRER) . GIE
KT A T A5 P B K AT BB )
19 i;ziiggifiikiﬁﬁﬁ S . (RS | 2017-09-13
AL ol T & R 3
. CEWHIESD) . GiES
. W S LN 7E /"/[% '—‘:'HI'! Fn ﬁ .
20 ?;E;gﬁ;;ii PRS2 AR (b EREZERD) 2017-09-27
= ol 1A 7 32
yp | KT F A B B S Ry B LY |§$f%§:$§$? 0171017
SN 2 RAL BIE B I A N
FES NP RAR BEIE S H A4S 1A
CEWHIESD) . GiES
Mz FL 4 5 INF] TN T R 2 AR
22 fi SRBARAERT ARBAZEN IR (P ETESR) 2017-10-17
ol R 7 3
23 RFBET I RS2 68 2 oA AL Hﬁ%%ifﬁ#ﬁf 2017-10-21
e I A T B A ‘
FES NP RAR BTG S H A4S 1A
\ B CEWHIESD) . GiES
X HE S0 S G SRS B LA
24 R MBS R AL AP (R EESR 4R 2017-11-01

SR METEEI 2

AR IS

25 60 pidk 62 1




e AR G RIE TR R S & 2017 SE4E AR

25 KTARSOEE I T AT SRR D b éif%i:ﬁgif 2017-11-02
T S VE T P Se s Gl 55 1R N o5 D
KON &) A iy

‘ LR (bR
eI EERAT ST T sy | LR, Gl
26 A P 2 B A AR (RSO 2017-11-04

PLEIA T AR W3

(EHEHEFRRD) CUEZF

27 | REE R TZIMPERITREESIN A | B ChEREZRR) 2017-11-08
FZ =] P sk
CEMHUEFRD) S CUEZF
28 | e R TSIMERESIEEN A Y | M. (REUEZFR) 2017-11-10

AR IS

j | (EmEER. GF%
Y %/\ N SIS HE K 4 S %ﬂ:‘: »
29 igzizggifiikiﬁﬁﬁ S . RS | 2017412419
I\ DT R A =] *Dé\\ﬁjmﬁ‘lﬁ

E: BUFKFEE RS CAE IR RS 7R CEBERESR R ) GIEZFRARD) . (R ERESAR) FI2 A

WX Siiwww.huaan.com.cn 3% 7% .

12 HmERERFHHMEERER

12. 1 REWNBE—RRE R ES O LHIX 2 ST 20% K F

WA WA G 5L S B A 1 WG HRFFE RSN
v R L R
_ . . . . 13 SHEIE7) N N
5 F5 A B E A | BARTO A e - FrA 140 st
20%[1 I [ X [ 7 )
1 20170401-201712 | 500,179, | - [ [ 500,179,000 [
IR 31 000. 00 ' ' .00 S
20170101-201712 | 1, 000, 35 1,000, 359, 0
2 0.00 | 0.00 49. 54%
31 9, 000. 00 00. 00

77 R KU

AT Al S A E B PR — BB A B e T L9 IA B B I 20% IS T o i B — B K
I [ Kt AT i 3 SO < U B (L e B AR it sl P DXL 5 2 XU

12.2 MBTRFRFOHMBEERGFLR
T

813 HBAXHER

13.1 ZFECHHEH*
1. (B AR AR IB S ANE AR R RIS SR
2. (Mg AR AR A BUF 2 1

pu
i
il
od
bl
F‘né
=
&



e AR G RIE TR R S & 2017 SE4E AR

3. (R ZHERAIRE BT R G 3 SFEE 0

4 EE I 2 HEHE R 2 2 R RATR & ROIESR SR R WL I ST
5. AT I A A F IR 2 R R AR AT 3R 4% T2 1 SR 5
6. FEBE B FERALA . BRI A B F AL

7 BEEFEE NS BRI RTE LRI

B B PR A R T TR A el 55 HUU

(00]
J
_Jn:\?

13.2 Figch
BB NMIEESIRE NN, IERT SN B http://www.huaan.com.cn.

13.3 EFEF
R BB RIS N T ], BB TR B S PN B S E A A
BT e 2 A 3

R SEEARAF
—O—)\#E=A=++tH

62 713k 62

=



	§1  重要提示及目录
	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
	2.5 其他相关资料

	§3  主要财务指标、基金净值表现及利润分配情况
	3.1 主要会计数据和财务指标
	3.2 基金净值表现
	3.3 过去三年基金的利润分配情况

	§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 管理人内部有关本基金的监察稽核工作情况
	4.7 管理人对报告期内基金估值程序等事项的说明
	4.8 管理人对报告期内基金利润分配情况的说明
	4.9 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  审计报告
	6.1 审计意见
	6.2 形成审计意见的基础
	6.3 其他信息
	6.4 管理层对财务报表的责任
	6.5 注册会计师的责任

	§7  年度财务报表
	7.1 资产负债表
	7.2 利润表
	7.3 所有者权益（基金净值）变动表
	7.4 报表附注

	§8  投资组合报告
	8.1 期末基金资产组合情况
	8.2 期末按行业分类的股票投资组合
	8.3 期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	8.4 报告期内股票投资组合的重大变动
	8.5 期末按债券品种分类的债券投资组合
	8.6 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
	8.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	8.8 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贵金属投资明细
	8.9 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
	8.10 报告期末本基金投资的股指期货交易情况说明
	8.12 投资组合报告附注

	§9  基金份额持有人信息
	9.1 期末基金份额持有人户数及持有人结构
	9.2 期末基金管理人的从业人员持有本基金的情况
	9.3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

	§10  开放式基金份额变动
	§11  重大事件揭示
	11.1基金份额持有人大会决议
	11.2 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
	11.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	11.4 基金投资策略的改变
	11.5为基金进行审计的会计师事务所情况
	11.6 管理人、托管人及其高级管理人员受稽查或处罚等情况
	11.7 基金租用证券公司交易单元的有关情况
	11.8 其他重大事件

	12  影响投资者决策的其他重要信息
	§13  备查文件目录
	13.1 备查文件目录
	13.2 存放地点
	13.3 查阅方式


