tEHFEFMNRFBESHIEFRRES
2018 4E58 1 F RS

2018 £ 3 A 31 H

HEEFEN: LEHEESETEFRAH
HEFTEN: ILEBITRBERAH
WEXHHER: 2018424 A 20 H



JuA5 3 FFIRA 2018 4E58 1 FER A

§1 EERR
S 4 R E N O 2 AL A 2 AR VR R A B O R L 12 SR o K
FEXT AR ESPE L HERf AN e BEPE 2 AN 1) R A 54T
BEEE NIRRT IR A IR A ARE AR S G FME, T 2018 94 H 17 HEK 7 ARG
I S5 4R bR HERIAHR A EMEFENE, RIEERABAAEREBILE. ®IFIUERRREL
HEKIR .
FEEE N KR LSS A B 520 B ) A B A F 2R 58, (A RIERE & — e a R

BB R SUF AR FARMKE I . BEHA KBS, 558 AL AT BT R ST S A 40 B i3 A
2SN EE ST

AR IS ERR A W 1

AIEIE 2018 € 1 A 1 Hil2% 3 A 31 Hik.

§2 H &7 ML

B4 TR JefEHTFEFEFIRAE
oG 002745
el LTI
HEEAFAMH 2016 £ 6 H 21 H
A5 S AR B 4 4y 201 S A 291, 693, 931. 28 £

A HE G R BT 7 5 XU B 7 K B A TG B AN L
7 Hir MG, R b R A b, 4l

T MR I E .

A H 4z P 1E 2 LU 4H & PRI S (Constant

Proportion Portfolio Insurance, PLR fai#x
CPPT 3iM&) , ZhaA MA@t 5 XK 5~ 4
HET BT ELE], DA ORAS B 5 A8 DR AS J 101 51 191

Bt s L 4 de, SRS 4V fE AR AR (5
PO E . LTS, 0 e S 0 L
VR PETE A AR R A S Y e R
o

AR LBk A AT FE R BB R s
R MR AL e i RER R o

P— AR, SRR 5 B AT
WA, AFRANIRA IS, TS
RSB RIES .

Ty LR B RA T

o2 U k1 ;|




JuA5 3 FFIRA 2018 4E58 1 FER A

BTSN

| eSO A A R A ]

§3 EEMFIerMESHHERI

3.1 EEWMFHER

Bhr: ARG
Ml (20184F 1 H1H — 20184E3 H 31
T e A (C i H)E F£3H31H
1 A C sl s 1, 497, 366. 72
2. AR AR 2,752, 387. 49
3. IR 150 35 4 40y B0 BAF) 31 0. 0092

4. WIARIE R B HE

300, 153, 029. 08

5. AR FE G BiFHH

1. 029

e 1 AP R AR RO . BB et AR CRE 2 e dr i shiioat)
PR S Y A A, AR A ) C S B s i _E A 2 s (B Ae sl
2+ ikt SHR bR A OISR A NNWEEE 5 2 e 5 s A, TN 3 T JE SEBRIS R 7K T 241K

TR HE .
3.2 EE&HERI
3.2.1 AMEHESDHURER KR RHS RS LR A L
Mb 435 b s i v
n HHEMKZE | REEKER | SRk [N . .
B D b ) - Wﬁnz@im/ﬁ% O-B | @—®
TFE=4NH 0. 88% 0. 09% 0. 52% 0.01% 0. 36% 0. 08%
RIS ) i




JEAE 5 FFIORA 2018 4R5 1 F LR

3.2.2 BESEFAERRE S RITHMEN KRR RIS FNLS RE A 8 R

AR B T LB
He G W S THP R A S I 2% L 53 R HE WS R 38 10 P S 7 A LE I

088% |-t t L T S S T O O e L N N O O O O
SRS 1Y, L Y. Y. YN A S S SO S S S

0.00% - < -

S0.44% b [— [— (— ...... B — [— ...... ...... [B— [— ...... [— (— ...... [— (— [— [—

[ag'] [ag']

l’:li = -:'r [Ty [l |-'._

T 1 1 T ]
[ [ [ [ [

— — — —
[ ] [mm] [ ] [ ] [ ]
L'} L] [} L] L] L]

|— Bl L o Ol | T v 1 ol
E: AWEH, ARERRTEAA IS S FER.
3.3 HAhdaws
.

W

eIV M aJe e | PO S S—
2018-03-23 [

L R e i | PO S S—
LA Rz M AL T =T | PO S, S—

017-03-04
]
a
]
]
LV R a1 T I | PO S S—
]
2017-10-14

017-01-31 { [t d -

209 6-12-30 [

L] L]

a
oL

§4 BEARE

4.1 EEZH (HESZLFEN) FHH

AT G 5 e 2 FIYIER
o : . s
w4 HA% AW O ESF AL £ IR L

CFA. FRM #FiFN, 7
2017 q; ﬁi%fﬁiﬁi, 3“3
N Q__;é —

K55 He4 22T 7 O N O el

6 H 15 H
2010 7 A&

A e | i




A5 RIGRA 2018 AR5 1 FRJER

2012 4F 8 HEE I
RARAT REETT 44T

E—20lk 55 51 (EE
%) ;201249 H&E

2014 4F 10 H 7 E
JER RIS B2 7= B A
) (5 R A o 4% ¢

), AEAT[E E i s 4%
AR 2014 4F 11
%2016 4F 8 [, fEr
TR AT 24T, B2

77 B YA A A,
TR, BT
JefEm e EHE
B2 ] 7] g WAL 7
SLH,

1 EEESSEN AEREMT ARSSFRAENH, FEEESEIIN AER Y R
ATIVGEREMIBERY, HEELMI “BAERN LR A 7 Yo i 1 B 9;
20 S AL AE BRI T SRR Ky SN GIESI ML A B3 B BEMED IR SR
4.2 BEANHRE RN EE ST AR LKA

AARE I, ARSI GESBBERE S FICR SN AR SRS
[FUAAAT S R AR, RIS P B R S S ) A BRI i 2
B, PRI B AR IR b, S A R BRI, B E RS
NFIBHATH
4.3 AP BHETUH

I
=

4.3.1 AP G H BERIPITER

RGN, AFEPAT (DT QTS EBEINE) STE, EUHTT. SRS R,
RHPITHES NN, A PRFE A RGEAE, Basite. FeEsmwm gl ass.
BRI E:

TEALGRREIANT, AFEEIAME TR0 6, BT IR AT iR ghat
FXHFE. RN, TERBTRALIRE T, SHEESLM, BR GBI AR G T % T o A
BRI BER R BRI L, PRAE S 5% B AL B AR ST 35 B RSN L o

ELHPATHAT, ARSEIHNTATEP LS B, % “mREfie. isiist. i,
g v RN, RS IREAES A A TS PITHLZ

FES R MY, AREEHNE N IR S AT oM, IF B AP ST L

%5 U 31 T



A5 RIGRA 2018 AR5 1 FRJER

ST s SAb, ATE G R AR 5y ] FE ¥ Sy AR QML 55 TR (K PAT A L EAT 52 AN
A TE IR A, R R I A AT S 4

Zi BRTIR, ARG NAEARIE N FEREAIAT 1A T3 55 B (AR SR E
4.3.2 FEX BT RIETYH

AW, KR IAIE S T BE S BUR A 5 R 38 30 (K 77 38 AT A
4.4 WREHNESET RIEABIES T

R i 771, 2018 FF—ZEFE T B L AE T R AP . 2017 4FJIRZ 2018 -4, i1
VURTE B R A E Py 2018 45 1 A BUS, BEE RATRE GRS &3 &% (CRAD ,
SR RNELIR)E, BiFTIE PR 3 HPER BRE, PR T ek,
sl ak ik, SRR, PEE S BRARAATAT . BV BUR 655 R 32t
TREVE, WP LR AR .

B Jr i, 2018 AFE T A 2 H W1 S 4k fa IR 2 i WAk U045 . — H T3R8 1
2017 FE KT W B BN — JUATH,  BIUEZRR 5 ENMEARIR (I LUA] B 2016 4FAI10 1.3 EATE
2018 4 2 J 6 Himm st 2. 1, (HAERE S T4 S A v — B8 TATE H AT 1. 67, EIXIEFE,
RS R R T 5 T R RIER, BRI T, B RBORN AT, T Sukik
JUIAH L R B0 REAR 2 ). TS (A BRIAR R, et T HIEM L 23k Brgir . 3 1
) BT A A 0T P R S 7R 40— R B S S Bt sl P S 1 S R AT AT, B S
$3 A THARVEEE AT ER. N, =K1 RR L RRES 2 = R)E
—JEYER 300 FA/NIE TR ER 0. 16%, QML AR TR KL 10%, A1 1 R 2 WA R 2 ke G
I 0% RE T A H .

FEME A, 2018 FF—ZE, WATAHRAIIB G AN, Fret TR @ m s st . d@il
HHPEHIGAHA S AW, ARG RERLLA 10T MRS SR S i e e e sl 3
A LR i, AR S AR e i
4.5 REHNESH SR

BB WIRATEG R BUAEA 1. 029 T0; A IR S A AaHE G K20 0. 88%, k5%
PR HE I AR 36 0. 52%.

4.6 WEHAZSFFE AN REST = EME Y

E: o

=
(o)}
=
¥
=



JuA5 3 FFIRA 2018 4E58 1 FER A

§5 BEAGWE

5.1 MEPREGH-HEHFN

i H

e o)

R B BB o)

R $5%

1, 204, 287.

78 0.36

Horr: B2

1,204, 287.

78 0.36

B RB

I . VAL 2 3 %

302, 061, 962.

20 91. 50

Hep: it

302, 061, 962.

20 91. 50

B SCRFIESR

e ER e

SERAAT A AR TR

TN R B

17,974, 143.

96 5.44

b KR IR AR SN R 5

ERbB

RATHFFMG T LA EH T

2,121, 217.

61 0. 64

HoAt 5t

6, 754, 114.

15 2.05

it

330, 115, 725.

70

100. 00

9
5.2 REMIREATIW D ROBEREA S

5.2.1 MEWRBITVIRABEARERTHE

(v

eS|

KAE O

o 5 < B R L A5
(%)

AR N4

R

il b

1,044, 127. 78

1. BT KR A
Rl

SRl

R FE &

ALilis . A hEAERELY

- (& [T (T

AR O

F R A SRR S5
NI

Rk

160, 160. 00

Bl

AT AR 55 i 551l

FBHEWE TR S

KA ISR 2 S0 B b

O |=Zz |= |0 | = |

JE BRI SS < ABEAE A R 55

87

p=|
biss

=




JuA5 3 FFIRA 2018 4E58 1 FER A

P | #H - -
Q | PAMASTAE _ _
R | XM ARE R R _ _
S | ZE - -
&1t 1, 204, 287. 78 0. 40
VE: UL EATIA2KEL 2018 4F 3 A 31 H IE M 24T\ 4y 2K bR vE AT
5.2.2 MEWRETWHRFERER R R EZRRHE
E: ARESARME R KA IBRERE,
5.3 WEHIKREA RME S ES R = EE AR/ EERF a2 B EZ 8 % BH 41
A
FE | mEmAE | mELR | SR | At Go | S
Eefil (%)
1 002551 FESIR g 45, 034 367, 927. 78 0.12
2 600420 AR 2 30, 000 360, 000. 00 0.12
3 002250 LR 5 30, 000 316, 200. 00 0.11
4 601788 He KiES 13, 000 160, 160. 00 0.05

5.4 REHREFRSF RIS RNAFRREAS

A B FHE RS (%)

e fiii 75 it A ARME o
1 | HE G - -
2 | JATER - -
3 | &Ry 20, 008, 000. 00 6. 67

Hrp: BURMES R 20, 008, 000. 00 6. 67

4 | Nkfizr 20, 226, 000. 00 6. 74
5 | VAR T2 210, 961, 000. 00 70. 28
6 | HINEE 10, 089, 000. 00 3. 36
7| AR AR R 1, 867, 962. 20 0. 62
8 | FNLAFH 38, 910, 000. 00 12. 96
9 | Hit - -
10 | &it 302, 061, 962. 20 100. 64

5.5 BRI FME 5 RS R 8 H K N O BT L2 SR S B 4

o o

e | et mpem | o N e o E%f;;’ff/: ;%‘Etb
1 041760046 17 &7 CP001 300, 000 30, 093, 000. 00 10. 03
2 1180121 11 X 5 5 200, 000 20, 226, 000. 00 6. 74

17 M4
3 011754153 200, 000 20, 128, 000. 00 6.71
SCP006

4 011760098 17 71~ SCP005 200, 000 20, 124, 000. 00 6. 70
5 011754151 17 BHHE SCPO10 200, 000 20, 106, 000. 00 6. 70

#

p=|
biss

=




A5 RIGRA 2018 AR5 1 FRJER

5.6 WMEFARKA SME (5 ZEE T F=FE HL B M HEF AT 2 B P SO 8%
GEE:

e ARG ARG WIAR R 5577 SCRHIES .

5.7 MEFRLA HE G EEE T = HE L HIK/NEF R LB & BB B 4
H: AREEAREWRARIFAER.

5.8 WMEMARLA SOPME 5 EE SR 7= 8 LK /N BT T2 BGIE S 3 B 40
T AR AR S WIARRFTFHBGE.

5.9 MEHREESERKBILRIL 5 HB A

5.9.1 MEWARAIE S BT 1T SRR R85 55 B 40

F: AREEIRENARS S BARITTHR 5.

5.9.2 AFEH T RIRHI R IR TEBUR

e ARESRETEEROE R, TOHRBRBUR.

5.10 & HRKESET K EFA KR 5 B U

5.10.1 A3 E FH R R BOR

e ARESREEER OB EGUALE, AR EBUR.

5.10.2 #EHRAZ SR E FUH R A5 28 9 4

e (1D AHGAR S PR RFRE B G5

(2) ARG AR & I AR AT E 6T 5258 5

5.10.3 A E M R B FIP

e AREESREMARS S EGITHRE, THIEEIT

5.11 WHEAESWEHHE

5111 AEESERKETH2IESR R RAT EARERRE I NRAE HIBIEE LR
WE, BERERH BT —FEAZRATTER. LTNER.

5.11.2 AESHRBENATHLIEFRE B HES A FPE N ZIEIESRE,

5.11.3 HAEF=HR

75 4 Fx &8 O

17 RIES: 33, 559. 58
LSR5 T K -
IVl -
REYSCRI S 6, 720, 554. 57
JSLHSC FR R -
FoAth RIS -
R A _

N (O O [ [ [N [+




A5 RIGRA 2018 AR5 1 FRJER

HoAthy _
it 6, 754, 114. 15
5.11.4 & HARFEH KA T35 B HA vl B e fi o7 B 41
R E B
75 ARG i FZFR e E o) 5 éij?ﬁmw
1 128013 HEH 5 160, 842. 50 0.05
5.11.5 WEWRAT+BBREPFAREZRELK DA
e ARFESIE AT+ M S P RAEE RIS BR G 0
5.11.6 #EA GRS MERH AL SR H 5
PSR V& MR, ARSI 5 S 10 (8] v] BE A7 R 22
§6 FFHAEEHED
BT Ay
i HH AR 2 4 4 0 i 305, 590, 901. 34
ot ST 1) 5 4 ER 47 6, 668. 16

i < 5 ST ] e < B ] 473 40

13,903, 638. 22

e I RIS R 0 A2 B A (4 BTk L7 -
"B

5 JYT I A o 4 0y 90 i 0

291, 693, 931. 28

VE: B AR ES FAR AN B, L [B]A7 AS 4g LE  0

§7 ZEEHEANCHEARERELEEHR

71 EEEEAFHEEESHIRHFL

T AEWA, ARFARIZH A BRI, IR LA .
7.2 ZEEBEANCHEAFREIRAEZST S VA
T AWEWA, XTI RIZH A BRI, B LA .

#
—_
o
=
=
=
=

=




A5 RIGRA 2018 AR5 1 FRJER

§8 MR EH RRNHMEERGES

8.1 HMEHA B —RREFHFESMHPLHIZXB BT 20%H1F L
FE: ARG AR G I TC B — BB A S A L) A B BGE L 20% 5 2 -
8.2 MM HEHE RFHHMERFR
TE: JoRMA R AR A A

§9 HEXMFE=

9.1 FEXMHHEX

1. (bfEmmFEFEMRAREIIEF R R R SR EERH) .
2~ (bfE I E R RANRE & ROIESR SO S S 45D .
3. (bfEmF FARAR G BIEZR R E SR E ) -

4y EIIE 2 BRI AR SO

9.2 FFJHHh R
G EH NNIESIEE NWERT, 5T IS5 A M5 www. bxrfund. com.
9.3 &EFHR

ot AT AR T IS 8] 4 23 BN B 08 NPT e e & ], Bl SRl & BN

¥ www. bxrfund. com £ [

LEREESEEEHFRAT
201844 H 20 H

o117 o4t

=



