eI heRMTHEE
2017 SE3F 4 FRRE

[N|

201712 B 31 H

HEBHEN: BEBLESESE-EEARAT
HETEEN: PHBITRGERAF
MEXHHEE: 201841 H 19 H



CIR4 M 2017 4E55 4 A

§1 BERR

T T 2 B S RAE A 2 TR ORI A7 B AR 15 S M o T K
JEREFC P A TU L oA P 5 R R B TAT

G AP E AT G IR A TR ASE S A TFNUE, T 201848 1 A 17 HEM 7 A4S
SRR PRI G AR SN R, ST B A R B . 1R S PR Y
AR -

S ) R LA 3 0« B SR 1 SR BE FIE 4  72 , (E T 2 — e R

SRR AR FE AR AR, BT R, B TEA 3 G U S S48 B A
SRSV P,

AR 5 R R

AHREIHE 2017 4 10 H 1 Hig® 12 H 31 Hik.

§2 &R

FL G HRR 2 M RIS NTE -
7 A TR -

oA 004786

A (Y LTI
e Cile sy VeS| 201747 H 25 H
5 AR & B E 234, 044, 464. 44 1

FEA R 5 S AN GR B i P s P (24t b, 940
A TG B A BB R

I G R A S =S R RTIE T, 2 E A
SNEIATFIBATIROL WA TR M ESSH . &
RIS AT IR . BURAE B OS5 R 2, e
BRAG T EIRRRFAT T, SHE R4 E
SRR G5, A EE S5 oA, AR 33 0 0] ek
TR, RGN, SCOBBH A E. Ak
SRS AL A -

1, B e B SR

A SR Z A TR AT IR W B 58 M BUR Y
H AFRPIRGL S FIZGE BT S HORAACE I R I ZR
SR, A SR HRAERAE . KU A
EACPRHIE, REFTR HATAEREE SR IR E
HEBIATHIPRIC O R, a7 s S %

2+ IR

FEANIFUFE L, ARFE SR G is T 5 ih 2 70 Hr
PEBIVE I A5 S 20 #7557 R PP AN R AR

¥ 2 14w

BB H br




CIR4 M 2017 4E55 4 A

PrfE, RAEH R SAFE R AN

3y FIZR A HT R

T B . W KT B B B S S R 1R A
I, DTEMETFIEAT R, S5 T &R
M 58 O (P O ISR 3R 6% TR BUSR A5 40 B BUSR B ) 1A T
I, HEA E TN 4R IR R KPR AR S s, JE
5 AP R R e W (W L A

4, BT BT SR

AR FE AR A FARAT ARAT A7 3 e R L, 45 604
ITHIE SR AT IR ER R b, LA A
FIZE TSI S IR NEH I T, 7E A% 42 XU
I T 306 B B R M A R AR AT A7 3 AT 4%
P

5. AWK

SR B 05 R 28 R 1) LR bR, IRBR T BigRA
P50 U AR B (W RBURRRE E o M T T 37 3 A R 2R
TR, AR SR E i 1 I RE A T A A R A il R O
R R AR K 97 45 7 SR AL & A, LRI
YA AN AR 4T S 06 AR5 R B, iERt
BRI R R K M B 5 e s & AW, BLoy
RSN BT

6. VRBHIEE RS
RESWAETB R RTR T, LA P 4 %~
FEIR BN B RIS 28 P 8 7 2 [e) A P B L g, 3 il B
SR FA RS BRI, BRRAEAEA
T IR RS R BRI sl . [FI, A4
W 5 D) A% % 2 DAL PR N AR ] ) 75 SR AR A AR
PERT ML BT U

Ak & e AR AR TEHEFAE B

S 25 I T TR, HACHIP 2 KU AN U i 2
FALTIRERN G WENEGH G IS,

HEEHEAN RIS 5 S A IR A 7

HEEEAN T ERAT B AR AW

R P AL R

IR 50 A LN 50 B

N R P I A R

NEEEE SR INE

004786 004787

IR e A LM E

RS S AR R AN

IR N R 7 S 0 S

150, 928, 064. 50 43 83, 116, 399. 94 11

§ 3 EEMFEIMESHERI

b=l
b
N
b=l




CIR4 M 2017 4E55 4 A

3.1 EEM LR
Bfr: NRmoo
F M 5T bs WER (201710 H1H — 20174 12 H31H D
SR A &I E 1M B
1 ARSI 2, 161, 329. 09 2, 556, 908. 89
2. AREIFNE 2, 161, 329. 09 2, 556, 908. 89
3. HIRE& T HHE 150, 928, 064. 50 83, 116, 399. 94

T A CSEHGEE FE R e AR RN . B

HAbN O 2 SAOEARZ IR ER

FRFE IR AAE A Cse il asin A 2 e EARsas, B imiimite
RAPEREAEZSE, Bk, A SRMERSEE T, A OISR A IR ) S AU S

3.2 EEHERI

3.2.1 ARG HIE S AT E R R KI5 R LS LB AW 28 ZR A LU

L& e Ttim A
- Bl | s | OB | LGB | -
2t %D B2 | mhkxe | axmeze O © | @7@
TE=ANH 0. 9696% 0.0019% 0. 0882% 0.0000% | 0.8814% | 0. 0019%
I S e B
- Tl e | RS | BHCBE | LGt R | -
i @ B2 | miknxe | axmeze | OO | @@
TE=AH 1.0312% 0.0019% 0. 0882% 0.0000% | 0.9430% | 0. 0019%
Y L apr—
4T 14 W




VR4 T 2017 446 4 ZRE R4

3.2.2 BEE A FRAEMUKRES R THHER R RS KI5 RS R A e &
R L

AZR G B I E I A 3R 5 A 25 b A ikt i i R (o B sk B4 LU B

2017-07-25

2017-12-19

aa
Q
o]
2
e
[
o
o

20
2
2
2
2
20
2|
2

— AERKE G ST RO

S5l S b R SR Tl




CIR4 M 2017 4E55 4 A

B4 B vh R A 3R 5 A S 25 b A ik vt i 2k R f B sk B4 LU B

1.71% 1

0.34% -

0.17% A

0.00% -

2017-07-25

.....
; : : : : : : : : : et ! ! : : : :
H H i — ! ! : : : : : : : : : : : !
- [E v R ] @ W @ m [v] [= T — = T — m ['s] [ | o
Q o = o o Q ALY Q T x o Q2 Q i oo Q T o
o] [ [ I @ @ @ [=] o o [=] o - - - = i [T &
[=] =] =] [=] [=] [=] [=] [=] [=] - - - - - — - — - — - — -
I~ I~ = [ =~ = I~ [ I~ [ [ [ I~ [T I~
- - = = - = - = = - - = - - = - - = — - = -
o o o o [= = o o o o o o o o o o [= = o o o o
ol [ I < R oo [ I < ] ol [ ol [T [ oo ol [ ol

| — BER KL Tk RO R — Bl S R R ol e

e ARELSFET 2017 47 H 25 HAER.

§4 BEHEARSE

4.1 BE2E (RESZLE/N) i

w4

FEATE G HEE G2 PR
AERLH 3 BAEH

EZE MLk
IR

HR% i

{7 34

[EBIPNC =€ i 2
+.2004 4 2 H % 2013 4F 10
H SR TR SR TR AR

N i
G
7 5 B
B A%
BB
Z

201747 H
25 H

13 4

SR TR, 2013 4E 10
HZ 2016 54 8 A IR TiEhifs
IESR A8 FLE 3, AR 1t
REBLI, 2016 4E 8 HINA
I AR g B B R
N TV NG, AT A ST
M. 2017 4 7 HEHAEE)
I RElRmmyiEe
RegH,

IRy

201747 H
25 H

6 F

I K24 TREA 1. 2011
7 HE 2013 4F 10 HELER

b=l
H

=




CIR4 M 2017 4E55 4 A

EIE SR BT T BT, AT S T AR
Sy BT . 2013 55 10 H % 2016
8 HBER T E 5 A 4
BB, TRESHB,
2016 4 8 A IIANEhHEL EAE
HEEHEARAF AR
YL, ARREEZH. 2017 £ 7
H R AT I 0 4 18
(IR 7E Tt Eocisiil

REMZRKFETFE L.
2011 4F 10 H#| 2014 £ 4 H,
TEAL T ARAT et A IR A J4E
R H 5, 2014 4£ 5 A3
2016 4 8 1, TEREARITK

A LK) | 201798 A , e e
2 semm | 7H - 14 B RAFEMGFHFZ 5 R,

2016 £ 9 H&E4, {EE)NIL
G E g B E A R A FAT
FEZH, 2017 £ 8 AT
B IS e TR T b A
GHEZEH,

E: L ARGEHERGLHNER IR FRAEMH, F e i ERH LR GE
2B PR ARMKRSBER RER A S (RO B

2+ UEZF MOV AE IR AR AEIE AT W2y GIEZRAL AL N 52 BEAR A BLANED o TESR ML A 527
FE AR AR SR L RE

4.2 FENIRE A F 2 Sia EmAR 7 & oL UL
AR, ARSI (PR RICIEE SRR S) (AT SRS

iz
HeReER) EREFEINAE, REWEM . B ST RN BTS2 8 50,
PP AR T XU 20, DRSS AT A AR BRI . ARSI, s RAGES
M, BAREEE R ARG SRR SR ] SR A S/ 5 A SRR

HEEFRPRE
4.3 AT E T

4.3.1 AP 5B K PAT L
RGN, HEEEFATRIITIER 2 GEFR RIS AT AT 56 R SR A

AT NEBAFZGHIE, SHRRAAEFBEEEL . BRGNS b % s 7 =a A1
¥ 714




CIR4 M 2017 4E55 4 A

Wlexo 525 BAZRAUREN, M5BT SR &1, PRIESZ HAER B H A R AT, RIES
FHEFENF RN AP, JRlEA 032 REMA T #5577 kT HE s, AP e
SRR

2

wAHE.

4.3.2 RERX ST AT

2] PRGN B G 2 T F) S 5 5, PR AR LR AT R S BUR A58 5y FUR) 2 ik
MFEH R A S . AN, AESERKEREZHITN, KARTEREHES S50 5TA
TESEAN 8] H S 758 Gy ANAFAE AT D 1 B3 58 by Bl R UE 27 58 5 24 H AT & 1Y) B% I T o

4.4 WEWANE SR RIS BIE ST

MIEEVUZRFE, fiigr i ik 20ORE AT, 10 S E G B % E4T 32BP, 10 43
[ 2 U % _EAT 60BP, 10 47 [ (S 2 Ao it h B TH 22 4%, 10 AR (i o e A8 v i
FTHE 5%, 10 SE I GRU 2 R PR R 3. 64%, 10 EMIE P AX RS 3. 89%, BeATHI
%I FAT 22BP iAo

VUZ= P for i k) BRI . (1D IR a0 8 SO & TR, (20 it 47
KRR 2 R R 1) 02 TBUK ;s (3) —ZEF¥ GDP SLFrifs 6. 8%, WG, 7Ei
ERUR, FEARMBIFER RN T, ISR, R0 2408 ok e £ 7 i 2 2k .

WA AR RTE I 2 = ZR P 18 MBCRPAT IS o AT s P SRl “TRBRR” 19174
FESEPRERAE D, SRATIFARIEA T 7 R LAY B398 [0 g ) % < PR TBCRUAE,  [] I $50080  <a F  RAT
K, JREAE 10 A4St 63 RAWRIY, A RATEE4ES T it itee, XEP L miLe
FEFE PR B3 AT AT R B i P

PRVETTI, R 0 i 4 AR A7 5 [ DL S T IR B 2 9 I B 7, OFORER TR
RIRWIR . SARRE, HE H ORISR 7B R AR € i a2

4.5 &M A E FIL SR
AR I SR TR T A B AU (IR % 0. 9696%, Ak 2% I S

&5 B RS A EI N 1.0312%, [R) BV 45 b JuE R 25 58 4 0. 0882%.

4.6 |EHNEESTFH ABBES T HERERH
AFEGARE A, R LESE A TTAE B IO ARA NS A — 0 NI &5 8l

%8 W 14 W



CIR4 M 2017 4E55 4 A

KT LT eHE .
§5 BREAESWE
51 REPKRESEHZHSEMN
F5 TiH & () b3 B AL (%)
1 fi] 5 WAL 2 4% 199, 449, 025. 68 85. 1000
Hr, iz 199, 449, 025. 68 85. 1000
Y IS ) -
2 SENGREE SRl e 32,100, 163. 65 13. 7000
Horr, ;ﬁﬁ@%%%A ~ ~
RE SR
4= RPN
3 fETTX? *ﬂ e 1, 483, 185. 54 0. 6300
4 HAh %= 1, 330, 615. 26 0. 5700
&t 234, 362, 990. 13 100. 0000
5.2 {5 RS BIER B A
F5 TiH IR R E A EE] (%)
1 | AP 557 B i % AR i 0. 7900

b SR ml i R

FFs =i A (o)

Hi AR T E R EL] (%)

2 IR ARG R B AR -

b K ml i R -

Vi 1R TP T3 [ R 58 A 00 o e < 7 R ) LR DA i ST RN 52 2 R B AR B 1

B LA ) i BRF 2B
55 IE B B & RAE T 2 B P 1FE I 20%57 1 B

T AR A JE 107 1 [P F) B3 e AR AR S A < T 1 EL RS 20% 00 o

5.3 ZEREHSTFHRKBR

5.3.1 BRA S TR KRWIRERFE 5

i H

RE

A AR IR BT G- 3 AR IR 63

A NS A S PR R IR mE | 71

E A BB A S TR R IR AR | 26

¥ 9 14 W




CIR4 M 2017 4E55 4 A

WMEHAREH S TR KPR 120 RIEH A

|75 |

RAHS |

TFHRAMR |

JE A

| ey

T AR WA BB ST BRI AR AR 1 B 120 REFEIL.

5.3.2 & HIRBLH A AP 2R R IR 5047 L

o . FHARR BT = A T A | S WIBR AR e T E
e ST AR TARR KB (%) e

1 30 REAHY 31. 4200 -

b FIRAAGIAT 397 ] ]
K7 NH Z 453

2 30 R (%)-60 K 34. 0400 -

Horp: RIS 397 ] ]
KIPE7BN 2 453

3 60 K (%) -90 X 17. 0200 -

b RIS 397 ] ]
KPR ENF Z 453

4 90 K (%) -120 K - _

H: FIRAFLIAET 397 ] ]
RIF B2

5 120 K (£)-397 K (&) 17.1000 -

H: FIRAFLIAET 397 ] ]
RIF B2

A1t 99. 5700 -

5.4 REMABR A S TR KRFLTEE 240 RIFHLHHA
e AIREWIA, AR MTIE SR A FRR ARSI R T 240 REITEDL.

5.5 MERE G MP 2 ROGFEE A S

e i il PERBA (JB) 7 A TR E R )

1 K fii 77 10, 000, 662. 70 4. 2700
2 | RATEHR - -
3| ez 9,993, 377. 43 4. 2700

Hrb: BURMESRfT 9,993, 377. 43 4. 2700
4 | kiR - -
5 | AvaE R BT 2 60, 036, 150. 16 25. 6500
6 | FHASRE - -
7 | FNLARE 119, 418, 835. 39 51. 0200
8 | HAh - -

10 7 14 T




CIR4 M 2017 4E55 4 A

9 it 199, 449, 025. 68

85. 2200

Pl A7 LIRS 397 R IIF

O apes

5.6 R EHIRIEMER A G2 & T P13+ E LUK/ M HERF BT+ 42 B 80 A 40

s ” i e B A A gt [
5 e R | s O | MAmA G o
Eefl (%)
17 MNVAERAT
1 111710572 g & 300, 000 29, 853, 683. 62 12. 7600
CD572
17 g
2 011764125 LT 200, 000 20, 016, 373. 37 8. 5500
SCP005
17 =gy
3 011768004 s 200, 000 20, 007, 685. 15 8. 5500
SCP003
17 B R AT
4 111786605 BRIRAT 200, 000 19, 958, 802. 41 8. 5300
CD158
17 B ARAT
5 111718286 HALET 200, 000 19,912, 653. 97 8.5100
CD286
17 BRARAT
6 111715403 RAERAT 200, 000 19, 886, 587. 17 8. 5000
CD403
17 LI ARAT
7 111714260 TRAT 200, 000 19, 827, 087. 14 8. 4700
CD260
17 g
8 011752025 it 100, 000 10, 007, 307. 73 4. 2800
SCP002
17 &gy
9 011761074 ety 100, 000 10, 004, 783. 91 4. 2700
SCP010
13 B B 45
10 130001 4l "gq 100, 000 9,999, 663. 25 4. 2700
5.7 ‘BTN 5 PR BRAE"H 2 K& T = E B
E| i 5 1
4 U PR A 5 P A G HELAE 0. 25 (55) —0. 5%[E) Y 78 0
o 30 PN 5 P 1) i e L 0. 0290%
o 30 PN 5 P 1) AR AR -0. 0980%
s H B A H M 25 25 ) 46 58 A 1] BRP240ME. 0. 0240%

R 3 P9 A S P I B X (E T B 0. 25%1% 0t 5t A
T AL WIS
R 5 39 Py I A 725 P R B {ELIE B 0. 5% 00 i B

E: AERESImRE NS .
%11 71 F14 T




CIR4 M 2017 4E55 4 A

5.8 5 BRI A RME HEE T 3E HB /M HERF RTRT 48 B SCRRIESF R Y
il
T AR HIARFTA B SFFIES

5.9 REAH A M

5.9.1

AESMERARRERA, BEENRUKARSS R, EERARRRRIFH R
IR AT S, ERRARFFS N RS RGGEAT RS, SHTHESE. AE&EE
BHUTHESWRIIEAT R, EESHFEFELRRE 1. 0000 TT.

5.9.2

WEHNEES TR+ LZIERRNRIT EARRBRER I IRAE, EARERFIHT—
FENEEESRRRIT L IEFRETEERRZRATES. 410,
5.9.3 HAMFE =M

5 R £H o)

vk
d

1 ARIE 4 302. 41

JSSCIE S 5K 5,424. 65

MR R 1, 324, 888. 20

Rl _

Ho A SGR -

R -

HoAh -

(ool BN I eI (S I IES N NSV I O RN I e

&1t 1, 330, 615. 26

5.9.4 $ A FIR G HHE R FAL ST R o
T P& IR, 52 fS & et .

§ 6 FTMAE MRS

Hfr:

H WIS IRATR T A | Bl AIR4E TR B

i 5 AT A A A 320, 231, 798. 24 254, 726, 392. 65
i 5 0T ) 2 4 A FR D 4 21, 096, 489. 93 157, 556, 909. 89
it 5 4T i) 2 4 A S ] 470 190, 400, 223. 67 329, 166, 902. 60
i 5 AR I A0 AL A 150, 928, 064. 50 83, 116, 399. 94

12 7 14 W




CIR4 M 2017 4E55 4 A

TE: S H IS AR BN, ERE R4 B g L A

§7 ZEBEANCHETRERREREESTZHH

FFa | Z257TA 52 o A Lot () | KHEH G & B
1 HIW | 2017 4F 12 A 26 H | 20, 000, 000. 00 | 20, 000, 000. 00 0. 0000%
2 SIRERE | 2017 4E 12 H 31 H 4, 098. 39 4, 098. 39 0. 0000%
it 20, 004, 098. 39 | 20, 004, 098. 39

§8 WHMBRHFHFHNHMEEFR
8.1 MEWNE—BRERFEESMHTHIEBIEET 20%HH N

tl:/ﬁ 2 ﬁ‘ E

1 AR S A e I R ﬁmﬂ*gﬁiﬁk
%
% A 34 p A L 1 ‘
R 2 I aied HH) GG AR o |
% | | kBl 20k pg e e R0 | L T
7 féy e 1] [ ] ‘ ‘ ‘
I{]L 2 120171205-20171211 0.00 | 100, 484, 864. 13 | 100, 484, 864. 13 0.00 | 0.000000%
'

1 {20171001-20171204 | 140, 972, 566. 20 994, 025. 64 | 141, 908, 996. 61 | 57, 595. 23 | 0. 024609%
/I\ _ _ _ _ _ _ _
A

P SR K

A A, AT A AR B F A R UL BTk 2 B 20% 5 DL BT BE - BORRR A XUS
I

L ARH e L JEBTE PR M2 e @5 ELBOR, BT MBI AT, AT e 20k & B 08 Il 5
ZFLANAT S GBI TR 2, WA R IR R IR B A B

2. B — BB AL [ N 75 5y J AN Bk g i AR BB [l o 2 R 28 EAURE (I I TR I, FERTF S kR 20 il
T WESEEAYONGLE, AT EA I G A [ HR, £ 5T AT R I I 6k (0] FR 75 45 400 7 2 ) XS 5
WARIESE 2 ANEL 2 BRI H R BRI E, B HENTRERTE GEEER) ML E T IFR2HRHE AN
V2 [ F S B 2 SO IRE (R T, %ot ) 3 5 8 o AR ] 7 B R o

3. B — BB EUAUINE (] P 8- SOAR R < AR RN (] N TGVE AR IR W B 7 T BAREXS, AT RE S AR FE G o T
PRIE, SR Ik X .

8.2 MR E SR HMEERFE
AIEEIRE N, AEEE AR BT AR A HEAE

=

% 13 7 St 14




CIR4 M 2017 4E55 4 A

§9 BENXMAEZR
9.1 H#HEXMHER
v PR EIE 2 B 2 5 S TR T VN A T T T M e R S
2. (BICEILRE IR Ml SRS G )
3. (WS R SR M T A S 0:
4. (DI EIC IR e BT i 2 i S0 W 45 ),
5. HEEGEH NS TR B HIA  7) B,
6+ RGN I T T 5 S AE R E T R A

9.2 TFJiHh 2
H G NI SRR B - S A R A7 Ao

9.3 AERHF K
FIRSCAF TR SR SR U P A PR m N AR, s A L [R] B4 E
FRE AR AR AR
B o ARG B BE ], TG A S NI GRS B BT PR A ]
#RHLIE: 400-651-5988/400-651-1717

B AMuG: https://www. bhhjame. com

LSS B EEHA RA A
20184E1 A 19 H

14 T St 14

=



	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
	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


