KIBAFRERE G REHR R B ESE
2018 4E5E 1 TR

201843 A 31 H

HEETHAN: KIBEESEEHEFRAH
HETEEAN: PTRHBITROERAF
WEXHHE: 201844 A 20 H



KIRAFEARAR 2018 4E5F 1 T EHR

§1 EEFRR

A G BN I S SR AR 5 P BRI AN AE R ARC 3 1R 5 PR M B
XL 2R S A RN S BV AR AR AN I B A T AT

ARG N BT IR A PR A R RYE ARG A FHUE, T 2018 4 04 H 19 HEE T A4M
HHRIW S HEAR . HERIABRASIREENE, REERABRNAERFICH. RS
CIE- N YU N

AT G PR R OS5 F . B B 0 SR N BRI I B 6 8 7, (EAVRIERE S — 2 &
o

HE A SO AR ARRE I BB AR, FBEH7EAE B VSR B R 40 B i A
2 SAINEEE VLR

AAR s I 55 BORERE H it

AARAEWIE 2018 4E 01 H 01 HiZ 03 H 31 Hik.

§2 B& M

B4 TR KIRAFERA

B4 FA0G 001613

5L o A0 001613

e (Y L RIFF TR

S o FEMH 2015 4F 11 H 9 H

A 7 SR I < A7y L 937, 315, 837. 27 14

s E A AT AR AR ) XU, PERA DR DR AS ] 3 2 A I AR 2 22

) AR b, g SR B B R e A .

AFE 4R F A 2 LB 4H A RIS R BE - (Constant
Proportion Portfolio Insurance, DL FfEjicdh

e “CPPI” ) BESZHNZ H Mg BN AT - HE A, 3)

) A2 2T 5 KR 5 gt te), DARIEHE 4

TP AR R A AR AR G 2e 4x, FF 14 S 4 5%
I R ORAE S 1H

b 25 P F 1 3 A HARAT S AR B IS W A
AIELRARAIR G BIE S, & TUEFR IS R

A Wi 2 R AT DRSS it Ao, FRUAUAC s A FRUA XU e T B T i 2k 4,
RFBEEEEM— R A S

HEEEHN KIS E AR A

HEEFEEN rh AT I A PR 2 7

FEERIEAN H [ 52 B HH ORI A A PR A 7]

02 13 |



KIRAFEARAR 2018 4E5F 1 T EHR

§ 3 EEMFIHRIEMESIFERIN

3.1 FEMEHER

A NRMIT
EECY R R =y N GRS ( 20184E 1 H1H — 201843 H 31 H )
1. A 2L s i st -7,5217, 363. 06
2. A HAF) 9, 245, 076. 38
3. IR 12 3 4 4 A 31 )i 0. 0092
4. PRI G 7 = 1A 973, 350, 066. 86
5. BARFE S B E 1.038

T OAM eI at ek SAIMEWN . BB

HAte N OANE A SR a2 st 40

BRAR S O LIS R A, A IR Dy A 9] E s B ot n_E A 28 Fe (5 28 s i i
@ LIS GHEAR A EERA NS GBI, TS A SRRl et /K7 24K T

SIET

3.2 EE&EHERI

3.2.1 FRFHESHBURER KR RIS FRAMLST R 2 1) B

T
5 K. 22 A : =
wE | g | TIOHIE | B i | 0-0 | @0-@
RO | fleiee | TR
2@

A - N

E—_ L= 0.87% 0.07% 0. 68% 0.01% 0. 19% 0. 06%

03 71 4L13 W




KIRAFEARAR 2018 4E5F 1 T EHR

3.2.2 BHES & FEMURES BB RTHMENE KR35 RS B Ak

MRBENHI L
HE G B T VYT A 5 b DN 0% L B W 2 R 1 By e #4on LE

6.64% P P 5 5
5.90% 1 — R 5 5
5.17% — — 5 ;
4.43% | I - ; ;
3.69% 1 I A 5 5
I P P 5 ; .
2.95% 1 I A ! 5
2% I A b 5 5 5
1 4 8 % H H H H H H H H H
_ - A . Al ; ;
i i i ¥ i i i i i i
0.74% = A [ S S B ; ; ;
0.00% L 1 SR N N ; ; ;
g L S S S N | | ;
EI' / 4% i i i d i i i i i i i i
(7] (2] (3] [ (s3] -— =t L oo = L] =t oo -— (5] 'y P (7] ] (3] [=a]
= [ ] = — [} — L] = — [ar] — [} =] [} ] — [ag] = L] = —
T e P B e S . A
-— [ [} o =t (1= P (7] = -— -— L} =t L P oo (=] -— ] [} o
— — = = = = =] = — — =] = =] = ] = ] — — = =
LT 2 2 2 2 2 2 - 0 92 2 92 9 g . C5
L L [{w] (] (=] [{=] [{=] [{=] [{=] [{=] [ [ [ [ [ [ [ [ [ oo [=x]
22 2 2 222 2 222 2 8 =22 5 =2 2 = 2 2
= = = = = = = = = = = = = = = = = = = = =
[} [ ] [} ] [} [} L] [} L] [} L] [} L] [} L] [} L] [} ] [} ]

[— & R S DO KR — VB0 B M i |
T OAFEEERMERESRHRAEG Gy B POETE XS 5 525 I A R
T 40%; 17 SRATAARE R T ARG M AT 60%, o3l 48 208 H £ — L)
P BIBUR 5 23 3 B LA B B 13HELY 5%
OAFEMECHINE RS RERZ HENDNAN, EaHn, #0855 & e a

HEERLE .

§4 BEARE

4.1 BE2E (RESZLE/NA) i

FAESNEEZIR | 50
EREY | BERN | R

o4 IR %% B

% 4 70 L1310t



KIRAFEARAR 2018 4E5F 1 T EHR

IR A 1 A
& KIMAHR
A KIBA R 2
fiF7 KIAER
AL KIRAP R

5, wEE ZlIIR¥E
b TFEZ 4. fiid-. 2010
KIS E A
fRAR, EALMG 0T
G, CKIOE T E SR
A - g 2L
B, K B

4 A KIMAFA 2015 4F 12 § W 25 B AIF 95 $% % &
. I Kiggomlkss | A 15 H &7, “KEe &y
i KAz i IR RS,
i FE  KIAF K IR AR A IR SR
PRAFIKIFAAG Beordi g, “Kapnit
e = o e VR A B E T
743 47 F KT LT TR
ERHERERE LS 1
HELH,
’ k§7 T M/Ifg’
KA KA Foo R, R
" > N 22 52501
FERA . Kb A % A
(B KA HEREHE RS H
o 2015 4F 11 ARBA L 2011 £EFE K
B | AL KIRASIE 74 - o
SR L AarH EEEHARAT, BT
L KRG ittt
A A 4 AT T . “HKIBTE PR
o 301U TR 2 0 2 2
o 4o Hh4 P,
5, hEEE. REREM
BlLR T2t REERY
B T A . E
TR AFEARE
FRATE] . WM E S8
7 N 2001 4E 10
KA R K AR 2001
e H#ftANKBESEHA
WAFEIRA . Kb ’ SR
N e FRAF, JHEIE T IRFE S
AFEDRA . IR A e e b o e o
. . 20174E5 H THEARZ G N Lo E
A | AR AR A 204 | o ST =
RN 9 H By T ERAT ML 7T R
T 3 BURIELI SR R A3, K
@i‘ e IS 08 4 IR A T O

BRteniteai, K
S AT M e Sk RS I
BiRGHIEF R &
DR e B LN S A7 N e 5
AR B R A AR
R T e SR

e OLRERHY, B H IR 2 7 e A H RS .

@UEFF MV R T T SBMAETR A B2 GIEZRAL A N AR BRI M) BIAR G -

¥ 5




KIRAFEARAR 2018 4E5F 1 T EHR

4.2 BE AN E A A E SIEE MR T A B AU

AN, AREGEHNARIET T GEFREREE) CRBARRAR S IES 55T
HgRe AR MBEAAREEEMPRE, olsHE M. B 5T J5 e BT IS 2 650,
FEERABT Y RS R RT IR T, Nk S B A N BROR BRI A 2, RIS SRR %
B RIZE AR E IITEOL, T2 R R B iR 53 B A 210 B0k &M -k s o, A
AR I A AU AR 2 AT

4.3 ARG ETURHA

4.3.1 AP35 B RIPATIB I

RN, REESEEATRIAT T GEHH RSB 7 A T8 5 6 520 A (K
IR G A B T A PR SRR BIBLE, IR MR AR E T AT
AR G BN A A ) B L 2 T R ) L T2 5, S IR 158 5 P Y 223304 S8 40T
EHIH LA A SRR o AR RS A, AR S TP & R 5 5 th 2234
TEL TR B Y 4 A% A SR A A 70 1 FO B

e

4.32 REZ 5T AKIE RGN
WG N REINASE G R F LT, BoA MIEEEZ 55 I A JF5ei A A R sg
5y AL (1 B A by B A 55 24 H RS B 5% AL

4.4 REHAEE TR KWAZIELHT

2018 F—FF L E WA RN IINE S KRR A7: — 7T, b - 5B e A ol nE -1
R Ths 53 —J7 i, @S BB m] P, Tl AV ME R %%, @I R B 5 B
SR AR EE Y D B AR . ARG T, SREAPHRAY K, wll O S ar e, B in 2
M. REmTH, FuTRITHZRERR, RemBr2IBRREnREs. TR
BUELEARLMER, TR AIE T8 FA AN SEARZE G BRI PO N H5 22 (Ml ig . e R 5T, 10 4234
[ 53 A FE 65 R ATIE 30BP Zigy, [ FHBURRBER A6 N AT, (5 A ZRAR ST I mig i,
Sy Eh IR, AE R/ NEIRRER 2 KR B s A AR BTk

e ead o, —ZRERAVREEAAC AL & 450, KA & IR AR R iR 35, B ik
% 6 7 L1383 1T



KIRAFEARAR 2018 4E5F 1 T EHR

FRMR AR 5 RV FC A [RIME A7 B, S FE RIS S B X AR, fm 1 e Ay st .
RGBT, R H T % 2R SRR B e L1217

4.5 AN ZEEKNV SR
AR HHE S AR EI R 0. 87%, &t LB HEI S 2% 0. 68%.

4.6 REMARZETFH ANBBE ST HETE R
RIRE WA, AREETOHERARERL.

§5 BHEASHE

51 MEPRESH=HEHMR
FFe i H & ) i 3 MBI (%)
1| B 15, 219, 496. 09 1. 44
Hrp: I 15, 219, 496. 09 1. 44
REeH % - -
] 7 WA 7 4% 7% 968, 594, 324. 80 91.58
Her: iz 968, 594, 324. 80 91.58
B SCRFUE SR - -
4 | RERBERE - -
SR AT SR - -
6 | FENIRE ST 45, 000, 187. 50 4.25
Hodr: SEWr R e LR B B
G Rh Bt e
BT ARG H /AT A1 19, 397, 079. 98 1.83
HoAh gt 9, 484, 776. 32 0. 90
Ait 1, 057, 695, 864. 69 100. 00

5.2 MEREITIL R BA BRI R A E

ARG 1725 ARME GO i 38 4 R R 4 EL AR (%)
A | AR AR AL vl - -
B | Rilk - -
C | fili&k 12, 173, 496. 09 1.25

%7 0 3L 13 7T




KIRAFEARAR 2018 4E5F 1 T EHR

D W7 00 AR oK A P At - -
A4
E | @5k - -
Foo| ERAMEE 3, 046, 000. 00 0.31
G | iliskH . CEAEEEOL - -
H o | Al - -
. 5 RAER . ARG BRI SS B B
N4
J | &l - -
K | JaHbr=k - -
Lo | SR AR 555 - _
M| BREERE R AR S5 - -
N | KR PR A LA E - -
0 | ERIRSS BRI A RS - -
P | #HE - -
Q | PAMMSTAE - -
R | Xt PRE B SR - -
S | %A - -
it 15, 219, 496. 09 1.56
5.3 R EHRILA AME G E ST = 3E LB K/ R R+ IR 1 55 B 4
FE | ORERE | REAH | RE 0D | ARKME GO jﬁi f’ﬁtﬁ
1 002217 FEWAES 500, 591 4, 800, 667. 69 0. 49
2 601222 WRIFRE 500, 000 4,010, 000. 00 0.41
3 000501 o A 200, 000 3, 046, 000. 00 0.31
4 002456 R AER 150, 000 3, 039, 000. 00 0.31
5 002860 IR 7,980 323, 828. 40 0.03
6 _ _ _ _
7 - - _ - _
3 _ _ _ _
9 _ _ _ - _
10 - - - -
5.4 MEPREHEF MM IR HEFRELAS
| 7e | {355 i il | ARME B | S VPP (%) |

e

8

W13 I




KIRAFEARAR 2018 4E5F 1 T EHR

1| Exfigs 49, 595, 000. 00 5. 10
2 | JATER - -
3 | ERbfFF 50, 085, 000. 00 5.15
Hodp: BURME &R 50, 085, 000. 00 5.15
4 | ks 388, 910, 324. 80 39. 96
5 | Ak AL S - -
6 | FHAEEIRE - -
7| AT (ATAS AR - -
8 | FMLAFH 480, 004, 000. 00 49. 31
9 | HAth - -
10 | &if 968, 594, 324. 80 99. 51
5.5 & HIREA RWE S ZEE T8 He Bl X/ EE P IR L 27 3 5t B 4
R | BRI | BEAR | MR G | AnfE GO %@f; ;%t“’“
1 112364 16 = 01 600, 270 58, 970, 524. 80 6. 06
2 112296 15 ZR1bfi 510, 000 50, 724, 600. 00 5.21
3 180301 18 #t i 01 500, 000 50, 085, 000. 00 5.15
4 136053 15 Ffifi 01 500, 000 49, 675, 000. 00 5.10
5 189904 18 I3 [ 5% 04 500, 000 49, 595, 000. 00 5.10

5.6 R & HIAREA RPE G E ST E L FIN P BRI 4 B SCRAESF R R

4

s ARG ARG WIRARFFA 507 SCRALETR .
5.7 | EHIRIE A RMME SR EF T HE LB R NRF IR L2 SRR R A

E: ARGEAMEHRRFFA SR

5.8 & BRI A SME o5 & B E LA RN R BT 4% BUE R 3 B 40

T ARG AR AR FFABALE.

5.9 MEMRFEE TR KBTI 5 18 0L i

&

=




KIRAFEARAR 2018 4E5F 1 T EHR

5.9.1 MG WK AE S BB B A B IF &Rt B 40
VE: ACHES AR WIRIAT BRI, WIARCR R R

5.9.2 A H S B B B KB R BUR
TE: AT G MRS G A [F) h WA R B IO BB Sk . LR 523 TG, BAS S

AR 6EAE 5

5.10 R EHRAZR SR E N E R A F LB

5.10.1 A3 H R B R R BUR

TE: ARG MRS & 5 R T [ YT B IO B Sems . LR, (5 B3k i, BAZE
[ 15252 5

5.10.2 1R & HIR A H BB 10 E 6 S Rr S A0 157 2 B 48

Ve AT AR I WIRBEAT E AU BB, WIACR A E U .

5.10.3 A EH R B B R VEAN
VE: AHE AR N A E 0

5.11 HEHSIRE MHE

5.111

AN A B BT AT A UETF R RAT BRI E AT R A, B S i H AT —
FENRZBILATTETT. AT,

5.11.2

AR EHHEAIET T AR, KRS T RS FIE IR 2SR

5.11.3 HARFE =M Rk

Fe 4 Fx &8/ o)

1 A7 PRIE 4 128, 755. 99
2 | MUGERTEHE K -
3| MR -
4| MRS 9, 269, 053. 82

®
[ERN
o
=it
\|

/|

[ERN
w
=it




KIRAFEARAR 2018 4E5F 1 T EHR

NS R A R 86, 966. 51

FoAt MR -

R -

HAt -

O ([0 ||| Ol

&it 9, 484, 776. 32

5.11.4 R EHIRFEA KL T Fe I I T #5835 BA 4N
e ARG AMR A WIRARFA LT F B T e 557 -
5.11.5 MEHRA TR R E P FAERE R IEHLH i B

o = s o 4 WMIEZREHA | HREREEFF | EZRB
BS I RENE RS A (52) ) () 9
1 002860 EIh/R 323, 828. 40 0.03 BT

5.11.6 BEA GG MHE R FH AL R
H T DU R, 28002 5 A T2 ) ] REAEAE R 22

§ 6 FBAESHHRF)

B iy
i 5 WA 5 4 A0 AL A 1, 137, 306, 301. 85
i A5 TR 1) 22 4 e FR D4 0 119, 146. 14
I 0 7 ST ) 25 4 VB ] 47 i 200, 109, 610. 72
5 B A R S AR B S B (8sb L7 B
WA
R A A S A 20 i 937, 315, 837. 27

§7 ZEEEANBHERRERRFESRER

71 ZEEFEAFHAES IR HFIL

TE: AR S A AL SO A LS, TAIRE W] KRB R A A e

(g

pi
=
H
@
=




KIRAFEARAR 2018 4E5F 1 T EHR

7.2 Z&EHENZRHEARERRAR S 57 WA
T AR IR G BRI BA RSB A LS.

§ 8 MR RE RRHFMMERFR

8.1 REHNE—BRERFAESHBLHIE R REIL 20%H1F 0L

T AR A T B — P B R R i L 1A B R I 20% I 15 0L o
8.2 MR R E SR M ERE R

AR AT GE BEARYE (AT ST BRSSPI SR sh MRS E BRUE ) IEOK,
HEREIE AR B0 JHREENU 55, XA SIS & FIAFEE U RS T T2
BUURMEES SR, FBEPE 2018 4 A 1 HlAER, B RANEERAEEANT 2018
3 H 23 HRAH CRTBBET 43 REGEG SR IATE LB AT,

§9 #EXHFAZR

9.1 FEEXMHHER

1 v R M 2 VR AT RO AR DR A TR B IR S 5 08 2 e M A S
2. (KWMARRARE RIETFRR LS EF)
3. (RIBAFERATR & BAES R R IS ARE 0
4 EAE A
SRS TR HUAT L B AR
6. H B FTE AL S5 B B LI
7. IR 2 BUE 1Al SO

9.2 7yl &
TR ARYIT AR H X 25 HES 6009 S8 Fipg 5l 41 2

12 T 4t13 W



KIRAFEARAR 2018 4E5F 1 T EHR

9.3 &R
P F TSP AR RSB IG IR RO S a2 A b, WESEN, AR SE R AKEESE
PR PR A 7] &6 .

BTG 0755-23982338
2 PRS HIE: 400-8868-666

M%5: www. ccfund. com. cn

13 T 4t13 W



