MR EE RIGIER G RE
&
2018 £E38 1 EEME

2018 3 A 31 H

HEFHEAN: RENBEESEEFRAF
EETLEAN: BRBITROAERAF
MEXHHME: 201844 H 21 H



RAMBEEESIREG 2018 5 1 ZERE

§1 EER

FEEEFNMNE RS SRR RUEARR S T GO BRIC . SRR s E K,
X HE P AT FTIEME . VR 5 B AR AN B S8 AT

HEEFEE N ERATIRM AR AR REAREE S RIE, T 201844 H 20 HEZ 7 AR
S AER . IHERIAI R A G IREFEANRS, RIEEZNEAMFERBICE . R FIERRIA L
#E R

RSN AR LLSHE L iR 5 i R W BN TS e 5, (EANMRIE S & — e &R

FEE NSNS AR HARE I . BT A K, $ 88 EAE R B e HEHT B AT 4 B A
&R

A I 5 R L

ARERH 20184 1 H 1 Hilg% 2018 £ 3 H 31 Hik.

§ 2 B MR

Fe 4 TR RAEMRESRA

B4 ARG 002455

oA 002455

S Y (i BLTTF iR

B&ERAMH 2016 £ 12 H 9 H

35 AR I & A0 B 696, 945, 981. 80 4
K4 FEEN IS FE A THBNEN. R4, Bl

B H R, I EA KRB E bR A R BT A

) By TEFERCEER] AT ARSI RTIR T, J1 4 seBlidE Rl

4 LU R R O R AR AR A 2
KRB AT WEBBUE . RMEBUE. 13
FIZ LR SATW AT RN . RGE. BREMBET,

HER SRR 57 Il = I T N Bl = NN ol s RS e 05 g7 1

) TE PS4 ) RS AR RF 78 A2 T a1t ) 2t |, BhAS A

R IE L], 773K FOK R FE B AR A% B2 41 & 1) 30
PE, 15 R SRR e A 0TI A

Sk fﬁJﬂ)%ﬁWﬁ%X&%+¢ﬁEﬁ%ﬁWﬁ$
ARG SRS TRNE SR BRI 4, TR RS A A 25

S 25 5 TR S M MRS, ERT R ER
G, JBTUESR AR BT G Hp ) v T XSS AR s T
A 4

REEEHA AR S EH AR A

REEFEEN AL RTARAT A A PR A 7]

H 14 I




RAMBEEESIREG 2018 5 1 ZERE

§ 3 EEMFRHINESHERI

3.1 EEMZ R
Bhr: ARt
F M55 Fabr WY C2018FE1 H1H — 201843 H31 H )
L AR SeH s 5,807, 602. 76
2. A A 6, 113, 196. 44
3. IR 35 5 G A B AS HH R 0. 0088

4. AR B HE

712,272, 022. 03

5. WIARIE &0 BUTHE

1. 0220

T OFrid eV ST BIERFA NS 5 e A3, th AR5 bRl K1 2

T roEeT.

Q@AW C LIS TR IESA IR BN . ol HtiN CRE A R EARsas) Bk
RPERIRE, AR A S eIzt in_EA 2 fe i (E A2 s e -

3.2 EEHERI

3.2.1 ARG HESHBHER KR KIS RIS BT A o 2 1 Hag

| R
" Wl | R | it |0 3
B o fElongll vy uﬁzmz@;ﬂ@% -0 | @-@
=1 H 0.87% 0. 10% 0. 58% 0. 35% 0.29% | —0.25%

VE: MV ETHEBIEHE=YR 300 45 i as A+30%+ ik FE 145 Bl et A2+ 70%




RAMBEEESIREG 2018 5 1 ZERE

3.2.2 BEEHFAEMURES RIHFEHKRRD KIS FRHNLS R A AR &

AR BB HE

EiM@ﬁ%ﬂ%ﬂﬁﬁ@ﬁﬁ@ﬁmﬁ%%WM%%M%%@%%%WEE%%
of bE B

1 1
[ [ [ [

0
0
7-1
TN I K P = | PSS S S SN SRR S
7-1
2018-03-14

2017-04-03
2017-05-18

@m = —

o o —
:

o = ™

- o o o o
I

o e -

—_ = —

[ T =]

[

[} (o] (o]

| — Pt G AR B G HUR B P LI K — ek GRS IR 5 S R e |
e AFEEEFT 2016 4F 12 H 9 HAN, ARSECHHEESESFAENHER 6 MH. Bz
TSI B AR IR, AR 2% TUBE 7 I B LU ) T B e 5 TR S B U B 1 R IR LI R 2

[} (o] [} [} (']

§4 BEARE

4.1 B&2HE (RESZHE/NA)

FYNTEEET
pE4, mg | EeWBeBRR | o0 e o

ERHE | BEEH
R N ROR =2 B

AR B, 8 AEHIESR
- 8 4F M2 [y, e

g AIE 7 1 5 A AHAE
R, fEE)HIE

IS gt

BN B

43 | 20164F12 A
# 9 H

B Pt

5%;
ESN
b=l
H
N
b=l




RAMBEEESIREG 2018 5 1 ZERE

I3 O FRAEAT: =
s TEZRDGUE S

s
piit

. 2015 4F 4 AA
RAMBESEHA
B, AR e
W 2 2 4 & B B
H, PR EE
B4, H 2016 4E 1 H
2 A HAT R AE AR Hr
il B RV fic B VR A
M A S L
H 2016 £ 8 A &4
{ERA IR 5Z 48 R G
fic B VR A AR 3 7
Rekessw,;
2016 4F 12 A & 44H1T
RAMEE S RET
BRI R o A
SHEZLH; H 2018
3 HESHAERE
TR S R R & TAE 23
B4 RAEMR
A AR it 27 YA 97
WHRESHEEEH,
H 2016 41 H % 2017
o4 APERA R
e RIEE R A
LTI A e Sy
ZH,

e O RRAEPIH I BT H IR AT 5 A R A28 BA S 48 BT A0 i A S H DRSS
QUEZF ML 7 SCREN CGUEZRA ML N G B34S BRINED HIH R AE -

4.2 BEAXREG A E B EEMTEB LR

AN, e EH NS QEFREEEIE) KEAMOGEEEM., e
HEAFRIMLE, AEWAEH BRI TR SR BATIE FIJE G807, 57 A% il XU PRI i 52
T NS HEA NERERM . RGN, B FRERGEEM, TRELEH P
A NF 2 AT

4.3 AT 5T T

ﬁ;
a1
b=l
H
N
b=l



RAMBEEESIREG 2018 5 1 ZERE

4.3.1 AP 5 H EKHATEDR

NAEEREAT QEFFBRIESE AT AT SHERTEL) , 568 T Ar AT 56,
LRV B BTN T ICEE L iR — R Bl . i 5 S I A e BE BN, [RI
BFERBL WP HT. R ZHIAT . RS BRI R ST, TR T B R
AT LA PATE R

MNTMNAES, AR TZSHRZRGETA T AR, RS0 RG-S PITHBL ¥k
RGURHIPAT AT RAT; MAh, AR RAE A FE BT AL & Z R F H R 285

XFINE Gy, ARIEERATIRITINZ 5 S5 KR 5 S AR P 5E 0 28 5 I 52 5 73 P il
B, RIESHREHERE A TG = MTE2 6T - Slim . AT RAT IR B
LA ] 4 AT AL 5, R A 22 PR A2 5 RO R E S IR AL I S i A, &
AT S LA 7 T A S UK A 5 25 AREEAT 20 T

ARG A, AEEEE BN AT 5 IS 2 R A SIHIAT, RAIEAE— R AT 2 5 7
U] Ey 5 o

4.3.2 RERZ BT AT

] PRSP R G 2 B ) R H R A2 5, A5 1A e S A P58 S FIR) i Sk 1) 7]
HRIFAE G o AARE N, RIEEGARKIT AR R HE N, MAETAREHES50S
It FE a0 8] H I 16158 S A 550/ 1 5120 B2 i i i UE 257 24 H S 1K) 5% IR 1 1L o

4.4 REHNESR B KBRS T

—RfE, AREEREETOR TR E TSR A, R RN T it AR,
Hh [ 225 LA 58 A I T B AT b ) AR e I e M o b 2 AT, I I 5 BURT 51 55 L AT
Hhy 77 OF S 20 AR (R B R A RS T U 95 AR, RIS FE T & B et & AR T AN & BBl Re,
IR AAE AR BT TRANAEREAT R RIAEE T, o [ 22 5 1 5k RIS A1 gt o 2 R 8 A 4 L B/
1%, B AR A F R T BELERFAE B IR, DMRAT AR I I B Rl 557 B A 2 I T %,
TEMTREAR SRS JE AT PP AN PR 2 G G T ) /N [l IR B, RIS B 7= s 1)
P SN C 22 B P 0 Tt A B T30 B v et P4 v, T B ShRE AN T AT Fr . i 4h,
PR NVE 3 B BUR AT LB AT B A AR B ) e B BUR R AR T R A, ok Xt T
Gb O AERIENE, R E R FEER AR BT, ERG T TR ZBURSCRE, FER S RITF
A WA RATE I A SR A R R, RS ST, MEES S5 T —SPER

#6714 7



RAMBEEESIREG 2018 5 1 ZERE

RORR IR SA L 5

e e f7,  FTAEBEARE 1 2= B2 5 BB R 0T i 1 00 82 A0S BUAHER,
[ I R 8 P TR T ARAT i B A ARAT R AN G BT th DR IR 24, ARAT R A B et T M
BUBRCRE R, 6 2RI BRI RATR, BIMAREEE LK THSHAW, et
G T R

4.5 EHAZE SNSRI
B E AN PRA LS AR EN 1. 0220 J6; A B S M EIE K 2N 0. 87%, k81
Eb 3 FEHEUR 25 A 0. 58%.

4.6 REMANEETH ANBEE ST HETE R
ARt S A AR T S A AEIE S A AR A 3R B AR AN — 3 N g 0
T TSR,

§5 BEASTHRSE

51 I/REMAREEH~AGHEMR

P i H & ) b 34 M BT PRI L] (%)
1| B 11, 094, 925. 93 1.53
Hrp: B 11, 094, 925. 93 1.53
2 | HeR® - -
[ 5 Wi 2 $3 % 693, 617, 893. 18 95.91
Hr: itz 688, 574, 393. 18 95. 21
B SRR SR 5, 043, 500. 00 0. 70
4 | REBRE - -
G AT A SR - -

6 | RARMEGEMBE - -

Horpe KR A SENGR

SR

AT ARG H /AT 61 1, 694, 948. 62 0.23
HoAh = 16, 783, 526. 98 2.32
Ait 723,191, 294. 71 100. 00

&
-
b=l
H
N
b=l




RAMBEEESIREG 2018 5 1 ZERE

5.2 EAREAT I R B ER R AS

5.2.1 MEFRZITW A RPRABRERRTAS
ok 5 < B R L A5

AN (RIES]| rAHE GO %)

AR RRG B - -

B | Rk - -

ill i b 6, 732, 925. 93 0.95

HLJ0L T R OK A P A
NI

=)
|
|

SN - -

LR FE 590, 400. 00 0.08

TS A Bk - -

EXRIE V4 - -

B EAR . AR AE B AR RS - -

Sl 2, 730, 800. 00 0.38

sl - -

AT AT 55 i 551l - _

FBHEWT TR 55k - -

KA PREEAN O L0 7 B - _

JE RS AEEEAEA R 55 M - -

oA - -

PAM 2 TAE - -

A KRB R R 1, 040, 800. 00 0.15

Nl Tlo|v|lo|lZ2l=2|IC0lmR|H9lH|IEm|IQIm|E

G - -

&1t 11, 094, 925. 93 1.56

5.3 | EHIRIE A RME G E ST HE A RN HEFRIET 2 BEE SR R B 40

e | mmem | REAR | NE G | AfhE G | Dorou o
tefol (%)
1 603156 FEICI 37,717 2,424, 825. 93 0. 34
2 603986 Ik 5 G 10, 000 1, 968, 000. 00 0.28
3 601398 TRERAT 320, 000 1, 948, 800. 00 0.27
4 600585 HEIEIK e 40, 000 1, 286, 800. 00 0.18
5 600309 FiEA 30, 000 1, 053, 300. 00 0.15
6 002739 Papr:ih-2 20, 000 1, 040, 800. 00 0.15
7 601288 LT 200, 000 782, 000. 00 0.11
8 601933 TR R T 60, 000 590, 400. 00 0.08

F 8 W 14 7




RAMNIRE SRS

2018 F55 1 = EM

5.4 MEARE GBI RNBFREAE

a5 fie 75 i A ARME o) i B W B ] (%)

1| Exfis 5, 347, 920. 00 0.75

2 | JATER - -

3| ERbfEFE 82, 552, 970. 90 11. 59

Horb: BURME SR 82, 552, 970. 90 11.59

4 | ks 119, 910, 438. 50 16. 83

5 | AVA R BT 2 251, 292, 000. 00 35. 28

6 | FHAEERE 49, 680, 000. 00 6. 97

7| AR (ATAZ ) 5,977, 063. 78 0. 84

8 | [AAFH 173, 814, 000. 00 24. 40

9 | HAth - -

10 | Ait 688, 574, 393. 18 96. 67

5.5 MEMRIZA AME SEEF = #E AR /DHEFF AT B2 R R A

o | pERE | fsk | HE GO | ARRME G 'ﬁﬁff ‘f’ﬁtb
17 AR

1 111781957 | AFpa k4R 700, 000 66, 990, 000. 00 9.41
1T CD136

2 111710600 IZf%jk%E 600, 000 58, 626, 000. 00 8.23
T CD600

3 1282121 12 Hra st 500, 000 49, 680, 000. 00 6.97
MTN1

4 018005 | [EJF 1701 315, 000 31, 443, 300. 00 4. 41

108601 | [EJF 1703 310, 970 31, 087, 670. 90 4. 36

5.6 & AR LE A RMHE G EEF = EE LLBIR/DNHEF R RT 48 B P SCREES 3 5 B

|
" . — B Ty
FE | ERRE | EEAH | MR WD | AREGH | o T
1 1589230 15 &1 1A3 50, 000 5, 043, 500. 00 0.71
%9 T oti14 W




RAMBEEESIREG 2018 5 1 ZERE

5.7 MEHIRIE A RHE G2 S 7™+ E LI/ M HEF BT T4 St R B3 A
AR ERARFFA RS-

5.8 5 MR LA RMME G R T3E LA RN RIRT 4% BUE R B 48
I AR RAR ARG

5.9 MERFEE TR KBTI 5 18 0L it

5.9.1 MEYIRAFZE SRR KB B 5 M8t 2 B4
AHE AR AR AR A AR BT

5.9.2 ZE SRR BRI K BFBOR
ANHe I ARAE & 5 [F) B I AR I B (P B s . ELIRR L 15 B IR ss, AR AS

HBARIITAC 5 -
510 R EHRAZ SR E W E R A B LA

5.10.1 FHIE U KB R BOR
A H G G ARAE 5 (R o B A R (5 B A P B s L ELIRR L 15 B IR, AREEAS

5 E IR 5 -

5.10.2 R EHIRFE ST T K BGRB8 4
AT AR AR R AT [ U B2

5.10.3 A HE R R R E LM
AR A WARARA B

5.11 HHEHAGREME

5111 FESEFNE+LIEFRRTEGAREE BIFRERTLRAE, RN
R G Hl—FEARBIATTER . LTREE.

010 7 14 W



RAMBEEESIREG 2018 5 1 ZERE

5.11.2 AR SR RKET+2BEEFBHEE S R E S ERREE.

5.11.3 FHABEF=HI Rk

Fs SRR SH (o)

1 FHARES 365, 846. 38

2 I ISGIE 778 Sk -

3 Mg il -

4 INVEA&iIDSS 16, 417, 680. 60

5 NS ER D R -

6 oAt REUSCER -

7 R 2R -

8 HoAh -

9 &1t 16, 783, 526. 98
5.11.4 & BIRIEH B4 T35 BRI ] #8fm 25 B 40

NS iy

e | o % 4 ASHHE GE) %if’;%m
1 132006 16 fEHT EB 1,915, 578. 00 0.27
2 113011 ek A 1, 084, 800. 00 0.15
3 128016 BELAR=Z0A 116, 268. 18 0.02

5.11.5 M EWR AT+ BRI IEZ RGO HI BB

T 52 PR 4 1Y G EE BT _
=1 r'-%ji\‘ *ﬁ_ %j% k - \‘t‘%,m, .zlay M 1]
F5 R S AR 22445 NS GE) | i e () T 38 57 PR 17 1 i B
1 600309 JitefbE 1, 053, 300. 00 0.15 HOKH I
2 002739 papry:ik-2 1, 040, 800. 00 0.15 HORFH I

5.11.6 BRA S MBIl SO R 4
A& AR, I A5 ST B 8 T REAFAE R 2%

%11 T 14 T




RAMBEEESIREG 2018 5 1 ZERE

§ 6 THHAEEHHE

VAR

e T < 3 A0 A

696, 946, 479. 59

5 ST a] i < 5 HR A 3 0

U - ot ST 1) i < L DB ] 73 0

497.79

HID

A SIS G A A O M DL

0T S AR L <y B 0

696, 945, 981. 80

§7 Z&EFHEACHERReEREAREEEN

71 & EHEARFHTAESHIRINFIL

AR S A oS e NS AN e B 1 DL

72 ZEBENZHERTRSRRARZ ST 5 WA
AR P e e NS T A B e R B A e (I DL

§ 8 MR EEFRHFMMERFER

8.1 IEH N E—RRHFFAEES OB ELHIE B EGEIT 20%K1F 5L

2 P 4 UL s WA AT I
K
Sk = AR AL . .
HR| | FHESHEIL) W) iy | |
M| g | REIEAE 20% e w | | OO Lt
HIH 1 X i) ! L)
ML 1 20180101720180331 597, 379, 999. 12 0. 00 0.00 | 597, 379, 999. 12 85. 71%
e A

S R EPRN
Ly RAUBE Bl XU

#
~
b=l
H
=
p=i




RAMBEEESIREG 2018 5 1 ZERE

ARBEL U R I — P B R R S A UL IA B Sk i 3 4 3 R AU 20%, U THI I R AUE
S, P RE SR

(1) FEE/ERN R N VRSB W 5 7= T AN, W RE &= AR5 & oA R R, S Eunsh
PRI W0 SRR JE 4 00 A0 LA O 1) e ot 356 4 3 AR A0 20% 11 B — 5 3 K 0E [ 5| % B0
WE[A], JE 4 H N P REARE (L4 A BOL0 e v i o A AL A, SRR 2 AN FCH BLE (%
AHD RAEBPEER, e TRERE (EEAR) ML E B EEZ IS MR HiE, xR
gy arie 0l AR PASEbeIns-AlTk

(2) FEEE N PEEP IS DN AT I & e [m] B A 75 2, ) Al A fdi 3 4 8 PV 32 BUAS I BY
i), R 5 4 R4 W e AR AR i 7K T

(3) DHFEE P ERS BE VT L, BRI (R SR e N VA S 4 7=, S EUE 4l HH B K 305
(4) FEEFP= BTN, W B SO A #5070 52 IR T AN RESC B 4 A R 20 58 RO 8 B 10 B 800 55
155 5
(5) KA [F G L L = BN, ASRER R A%, KRS 4 A R 12 @ il
BRI ILER . HRER,

24 KA FR I SRS

LR KA, e TR AR 5 R R A, SSRGS TKIE T AL 2 H I BE K.

8.2 MR EFE VR HMEERFR

RIRE N, AREEEEENRA T LR IE A4

1. 20184F 1 H 2 H  RAINHREE G A IR A R M UER BT R4 2017 4 12 H 31 HE 4
WP E A

2« 20184 1 9 H KT HETEEE A M S RS B VAR IR A

3. 20184 1 H 22 H RAMRE S RIGHCE RS BUESF R A4S 2017 SRS DUREEMR S

4. 201841 A 23 H RAINRE = RIE T B IR A B UESR 5 0 5 4 003 1 55 Ui BH 4 22
(2017 4E55 2 '5)

5. 20184 1 J 23 H [AINERIE G A HHA FRA R DG T HE T 5L R IR R4S JL S A 8 7 v
R TEA

6. 20184E2 H5H XTMW LHEMRGETFEPAHE AT RE M A

7. 2018 4E 3 H 16 H RAENMRIEESEFAGIRA R KT R B ST A

8. 201843 H 23 H XTRAMRELEHAMWAFE T 44 RESBITEESERA Y

9. 20184F 3 H 23 H RAEMRE = R B R A IIFR RS IS S

10, 20184E 3 A 23 H  RAEMIREE R B RE MR B SR8 il

11, 20184FE3 H 29 H  RAMRES RIEHER G MR HR R EES 2017 FEEHRE

#
(%
b=l
H
=
b=l




RAMBEEESIREG 2018 5 1 ZERE

§9 #AHXHEZR

9.1 #EBEXMHER

9. 1. 1 H EIIE M R 4 53 3R (0 S0 A

9.1.2 (RAENREZ S RIEH BIRSINEA RS ERHBE) |
9. 1.3 (RANRESE RIEN BIR S THEAR R REELEEF) |
9.1. 4 (RAENREZSE RIEH R SINEA R EESTLE D |

9. 1.5 AR WAL
9. 1. 6 FEEEHAME BRHLIE B IR A 7 5.
9. 1.7 FEGFE NG BURALAE Bl

9.2 fFJiHh &
BB SOEAE T S 4 HE R /B A N A T -

9.3 EFHFR

R A RPISEGEHN . BeIE NIERT B &8 BN G 9 & D a6 &30 AR L

A e, PR ARG BRI A Py U S R A R B

#
N
b=l
H
=
p=i

RAEMRESEHERAF
201844 H 21 H



	§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

	§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


