RAEMBILE —«

2018 =

= T U35 B IR SR 5

—
=N
f—a

512

=R

2018 3 A 31 H

HEFHEAN: RENBEESEEFRAF
EETLEN: PEERBITROARAF
MEXHHME: 201844 H 21 H



RAEINHRICEE 2 JT 5177 2018 4E575 1 =4l s

§1 EER

S T (20 2 T A A AR 5 AR VR R A0 M AR 5 M M ol A
SR HO P IS YRR P 52 R AR A B B AT

S4B AT R ARAT IR AT TR A A ARIE A & & IR, T 2018 48 4 H 20 HEZRL T A
A A S8 I ERIR R A AN, AR e R B 1R SR
i 4 T R

S 4 N\ R A (35 P« B9 R S 0SB BRI R Ve e, (B R S 4 — 2 R

SISO TE SRR, S AR, HEV 701 B0 Y 740 B

O0

e AR R

PN Sl A N2y
AAERAE 2018 4F 1 A 1 HAZZE 2018 4¢3 H 31 Hik.

§ 2 EE&F=HMR

e ik RAMRIC SR

B A0S 004254

LT 004254

B R R

FeaRARH 2017 4 4 3 25 H

A S MBS | 217,881, 848.79 f
KIS AEGA BB IE SR, Atk VAR il )

HE8E WrEOERS 1, GBI B AT, SRR, J1 s
e L P4 R
RS FAT BT R7 A E R R AL 1Bt g
B, SR ITEE, e RIEINIREG 8T, I, sak
WK PR IBATHERRIG LR L, LTI T e P Bl T KK

HE v S V7 He R M6 R A RS I B SRR, (RN,
KA B T B, ERRICA NS R PR
PR Z . MK, BUBOK TR LR 1, [ R LR
AN, HREE RS T AR

Ay LA I R — ST AR CBUR) +4%
RGN HSRIE S, BT UES R 4 o i A IR A, LT

IR 25 R 5 WM 5 T e M3 4, S TR & IS S MU 22 A0 0
&

ST A MRS S AT IR A

AR A e [ AR T IR A PR A

TR G e e | RAMEICE I | RANEIC S | RN &t

¥ 2014w




RAEINHRICEE 2 JT 5177 2018 4E575 1 =4l s

% %A % C f#3 D
INYG ﬁ ZN
;;)%)J\ﬁ i 52 o AR 004254 004255 004256
2+ H A
R AR & 7 SR 215, 263, 256. 09 {4 | 2, 618, 592. 70 {3 0. 00 f
1473 40 A

§ 3 EEMFIEIEMESIFERIN

3.1 EEMEHRR
Az, NRMot
B ESE =0 7N WA (200841 A1 H — 201843 A 31 H )
RAERICEZ e gy | RERICEZE A m | RANRICE
A % C T D

1. AWk 2,637, 684. 11 30, 006. 77 -

. ARHARE 3,905, 415. 64 45, 392. 65 -
3. JJW%’J% PIRA
SR 0.0181 0.0173
4. WREGHE A 224, 815, 322. 30 2,727, 159. 12 -
5. WIRILE M A E 1. 0444 1. 0415 -

T OAH OB ad RS AIME NN . BE8aE . N OS2 Bz shlat) 41
BRAR SO HLA R A, AR A s B as in_E A 2 Fe i (e A2 s i i

@ik N EFEARA CAFE R NG 5 2 e I A, TN SR SERRIR et KT 24K T
plk G

OAHEE: D R AA ML LR —EOE, Bk, BRSNS 888 % .

3.2 ZEHERN

3.2.1 AR EHESHBUHERE KR RS FNNLS R s R A HR

A AR 27 T % A
RN | BEAEE | BEEIE | BRI | B
B x| mezo | mraze | smmeze | OO | @79@
5 - /N
:E—J_f = 1.77% 0. 03% 1.31% 0. 02% 0. 46% 0.01%

¥ 3 147



RAEINHRICEE 2 JT 5177 2018 4E575 1 =4l s

AR Z e iz C

ERIERRS
2O

IFEIERK R
HEE@

Ak & e
MR E O

kGt A HE N
i R EED

O-G

@-®

1. 70%

0. 03%

1.31%

0. 02%

0. 39%

0.01%

RAINERICEE € T 597 D

BB

K
#O

FEIERK R
HEE@

Ak & e
MR E O

kG A HE N
i R EED

O-G

@-®

o
H

Z=1

0. 00%

0. 00%

1. 31%

0. 02%

—1.31%

=0. 02%

FE: S BHEE= R AR E IR (BUE) +4%

3.2.2 HESEFAEMURE S RTHHMEH KERZ) R SRS SR fEl s &
B L

A MRS 5T 15 A2 4 3 o P ELOCRA 3 5 T ML 3 S R 25 S 0 S e

st LG

5.14%

4.63%

4.11%

3.60%

3.08%

2.06%

1.54%

1.03%

0.51%

0.00%

L
o e
' '

=+
=T
[
o o
oo

5]
v
w
=1
[
o
=l

o om
(] [=] —
| 7 '
w ok
=1 o o
I~ [ -
=1 o o
(o] o (]

01 7-08-05 |-

017-09-084 )i

X W
(] o4 —
| . |
oo o =
=1 [= R
I~ [ -

o

[ [
oo Iz Iz

=]
o
'
[=1
—
[

[
1=

018-01-054 |-

017-11-15{-----i--

[ ] x|
= -— L]
v v h
(o] L] —
—_ = =1
[l oW
o o o
o (] L] (o] (]

201 8-02-08 1 |-------1--

= Bl IR 8 i T ARl e A b OB — PRI ERLIT R TP O Aol S R B e

&
ESN
b=l
H
N

b=l

209 8-03-14 4|t

2018-03-31 i




RAEINEICFE R IT 6197 2018 4£58 1 TR

B AR IR 8 2 O {2 ok 4 3R T e (i MAC R 32 5 RVl 230 b A i i 2 3R 11 s sk e

5.14%

4.63%

411%

3.60%

3.08%

2.57%

2.06%

1.54%

1.03%

0.51%

0.00%

e L B

e =] w0 ™ I ] el o om ooy @ oo (=BT - =
o o — o =] [ = % — o - o — (=T ] o — ™
=+ w Wy o -] W @ @ (=T = — kI w4 —_ = [ [ )
(=T [=] (=T -] (=T (=T =1 —_ = —_ - — (=T ) o o =T =]
T T T T T v T T T T ' ' ' ' ' T T T T T T
- - — P - - - - — o oo o om o o
- = — — = - = - = — - = - = — - = - = — =
(=T =] [=1 (=T = =T (= [=1 (=T =T [=1 (=T =T (=T =]
[ ] [ [ oo l [ ] o il [ ] o [ ]

|— B I R 88 5 T A e i i S0 i OBt — Bl IR 98 i T (il e ol L gt R S v i

BCAE AR 8% 2 T i 25D 4 it ?%ﬁ#’s{ﬁii%illﬁ R 30l £33 o e e e 4 3 ) s skl

5.14%

4.63%

411%

3.60%

3.08%

2.57%

2.06%

1.54%

1.03%

0.51%

0.00%

BRI LL B

e =] w0 ™ I ] el o om ooy @ oo (=BT - =
o o — o =] [ = % — o - o — (=T ] o — ™
=+ w Wy o -] W @ @ (=T = — ™ w4 —_ = [ [ )
(=T [=] (=T -] (=T (=T =1 —_ = —_ - — (=T ) o o =T =]
T T T T T v T T T T ' ' ' ' ' T T T T T T
- - — P - - - - — o oo o om o o
- = — — = - = - = — - = - = — - = - = — =
(=T =] [=1 (=T = =T (= [=1 (=T =T [=1 (=T =T (=T =]
[ ] [ [ oo l [ ] o il [ ] o [ ]

P

—— P I R i A TR S S OB — B IR i T Fr Tl 29 b R S vl i

&
a1
b=l
H
N
b=l



RAEINHRICEE 2 JT 5177 2018 4E575 1 =4l s

§4 BEARE

4.1 BE2E (RESZKBE/NA) i

a4

%

AT KIS G2 IR

EZR A

ERHY | BEES

M AR

WL

20174F 4 A
25 H

8

R R 5y K e\ it et
8 FEUEFE ML o W AR & S TT
A PRA R S Hr I, fEAR A
EEERARAREN TR, ik
TR E A R A R E RS

FEER S5 . 2015 4F 6 H N RA 4R
EEERARAR, {EHkesa—
o H 2015 4 7 H B AR R AN
LT AR R E BRI AR S 45

TrR G AR A ) 2 JH T ik
FFEMIEH R R EEREESH; H

2016 7 7 H & A4404T RAE D4R & 4 5t
FANEH R E LT LB, 2016 4
10 H &5 RAENRE E MR
IR R FEESHELH., H 2017 4E 3
H 24T RAE IR 8 26 i 77 ALE

BRI SZH, [ 2017 F 4
H &S RAE IR & — 4 E

TR R B A e TR S A T
H 2017 4F 6 H ZA5HERA MR E
JCAlfR g BUE SRR R R S I e

., 201747 HE 2018 2 HiH
1R RAE I AR B A0t 77 AR F 45 B i

& RANRFER A RS
Tih G, RAINEREE XAl 27 ALIE
e RAIRE R i
RUEHFR TR SR EZH; H 2017
8 HE 2018 4 3 HIHAER AR
EEMFAIE R TR SIS,
H 2016 2 1 HZ 2017 £ 8 HH#HAER
A IR 2 £ 2 B IE 7 45 B Bk 4

L2, H 2016 4 6 AF 2017 4
8 H AL A IR 85 3 it o5 B EF7 4
RS EAM; H201644 A%
2017 4F 9 AT A INAR R HE I 7
REFIIEFR GRS RS, 7
2016 4£ 9 A% 2017 4 11 AHUFRAE

b
o
=
o




RAEINHRICEE 2 JT 5177 2018 4E575 1 =4l s

INEREE 2 AU 17 BUIE TR 3 B 3 &
H4e%H., H 2016 4 12 A% 2018
3 AR R IR % 56 SR e T
B RS R SR e aH.

T O BRI E ] BAE F IR YR A5 5 5 [R 2E 20 H mliAR 3 < BN AR ROAE o FLBTR S
@IUEFF ML G GIEFRA ML R BEAR A L IRED) HIHRAE -

4.2 ‘EEAX RS A S E B - T E RO

AN, FESEH N HEST GEFREEEIE) MM GEREN . RS UE M
REGRIMAE, AEWLEMH SRR ST RS BEATE F 2 e 50, 87 A% 42 il XU IR Al 52
T AREEHHRFA NGOREAM . AREHIA, EISFRBARGES N, LIREEE T
AN AT

4.3 NP5 E R

4.3.1 AF32 5 B RPATIB I

A EREHAT QIEFR R ESE AR AP HHERFENY , 58E T AR AP 5 E,
H e AR N BTSRRI — R Il sl 5T A R R EIE S, A
BFERA BT AT BETRR . R 5T MBS REEEEIMECH SN, BRI AR
RIAFAE G AT R

XYWL, AvEH T 5 R/RGETATFESIET, RS RKMAELPITHE, il
RGRHHAT A VS BeAh, AR PR IERIA R A S Z AR H A58 5

XTI T, AR SEERATIRTSA 5 285 FT KR 38 5 AR th 5e 0 58 5 I 52 5 4 B il
FE, PRIESBRBEHEFEGAFRL G W T s — R, JEATFRAT IS Il &5
PAA R4 SOHATINAE 5y, S B & B BRAE A 5y B SL A 8 S IR A B S H ks Fis e, A
Al AT AR SE . BB o3 TC B0 SR R AE B G R AT 43T o

ARIRE N, AEESEHNATAL 56 RS R MHAT, REIMAAESE R AT 5 5
AR X

4.3.2 RERX BT AKETUH
oy E AR AR R A A 2 M R H R mAE 5y, 2815 R] B8 S ECA A 128 Z) A1) a6 faridk 1 [F)

F 7T 14T



RAEINHRICEE 2 JT 5177 2018 4E575 1 =4l s

HRIAAE T e ARG, A REIT R EZHHN, MAETAREHAES 5N S
F T a4 1R H S 18138 S S 5/ 1 B2 Jl A8 B i IE 27 24 H RS & 1 5% R O o

4.4 RGN EE R KRBT

2018 SE—F AR M AIEE, Wat R e m MM, — 7 m¥E 44T 8 i i s Pk
I DEAR TR (R AR PO AT, 53— D7 T BON S BN IR BOR ORI TR b, 7
Tk 7RI A 5 B o AR R FRATHOGER], PRI TRERIPINE, JRERmiheE
WURVE M 20 T I R U RS2 . [RIE,  SbifE H TN R, JRAT Ak — DR AT
THRRTEE.

S0 P AR e < 4R 0 SR FCER UM 8 M5 A S0 B9 R SEmes AR R A RT3 1, ST S ALK
RRGEE G YR E ISR 35

4.5 |EHANESFNFRIN

B 2018 42 3 31 H, AHES A BMBHAEN 1. 0444 76, AME A G AU EIE KRR
1.77%, [EINE ST U AR G 220 1. 31%: AR C B BUFE Y 1. 0415 JT, AR HIN 440
FHEIK SN 1.70%, RS EE MR 0N 1. 31%; A4 D R AT EE& A AN Hil
BN, BRI RS N AL St FNE SRR HE GG R 1. 31%,

4.6 REMARESTHFHABBE ST HERE R
AN S A AR S S AR S A DA H 2 B AR ANRE — 3 N e B 1
BT H TG

§5 BEASHRE

5.1 I|REMAREZER-ASHEMR

75 i H & ) b 3G M BRI E ] (%)
1| BGERHH - _
Hop, g2 _ -
e _ -
li] 5 WAL 7 F5 % 244, 024, 418. 00 92. 86
e fiigz 244, 024, 418. 00 92. 86

F 8 W 14 W




RAEINHRICEE 2 JT 5177 2018 4E575 1 =4l s

B SCRFIESR - _

Jorh: ST NI B
SR

AT AN & 2611 12, 622, 296. 87 4. 80

HoAh B = 6, 132, 989. 14 2.33

it 262,779, 704. 01 100. 00

5.2 EHIREBATW RO BRER R A S

5.2.1 EHREATIL D KT BER R A
T AR S ARG KRR R T

5.3 I HFHIRIE A RME G E ST E A RN R RIET 22 BRI 4H
T AIEEAMR A WIRRFFAT IS

5.4 REMREFBF BT ROREFRTAS

Bis 157 kAl NRE Go) R T PHRE ] (%)

1 | Exfiigs - -

2 | AT - -

SRR - -

Horp: BUORNE SR - -

4 | ks 103, 973, 418. 00 45. 69
5 | ANvAT R BT 2 100, 559, 000. 00 44.19
6 | T HAEEE 20, 206, 000. 00 8. 88
7| A (AT - -
8 | kAT 19, 286, 000. 00 8. 48
9 | HAth - -
10 | &it 244, 024, 418. 00 107. 24

5.5 MEARIZA AMME HEES T3 E B/ DEEFF AT B2 s B B 4

e | e BRLH | BR GO | AnbE Go | e

el (%)
1 011761079 17 H g 45 200, 000 | 20, 082, 000. 00 8. 83

o

9 W 14 |




RAEINHRICEE 2 JT 5177 2018 4E575 1 =4l s

SCPO07
17 Wi RS

1 041790001 ALY 200,000 | 20, 082, 000. 00 8. 83
CP003

2 136178 16 JkZE 01 126,000 | 12, 499, 200. 00 5. 49

122329 14 7% 01 120,210 | 12, 237, 378. 00 5. 38

4 136140 16 =401 111,000 | 10, 982, 340. 00 4.83
13 8RS

5 1382156 TN 100, 000 | 10, 110, 000. 00 4. 44

5.6 M EHIRIE A RME G2 & ™3#E LL AR/ D HEF R RT 42 B SHRRESR R R
il
T ARG AR I WA RS 5 SRS

5.7 MEHIRIZ A RE oG2S 735 LI /D HEF R RT T4 St R4 3 A
e AEEAREHRRFFAER.

5.8 5 BRI A SMHE o5 & B8 E A /MR R BT TL48 AGES 3 B 40
TE: ARG AR A WARRFFATBGIE

5.9 MEWREAE SR FNERYPKRZHBRILH
5.9.1 A EHR AR R BUR
ARG MARTEIE & A R TR AR [ {57 A R i P e ms . LI RR S (5 EPEEESE, AREEAS

HEGIN3 5

5.9.2 R HHIRAF S BH 1 E G B 5 S A 157 21 B 4
TE: AR SAMA AR RS A E AU

5.9.3 A E FURH R BR R
ARSI EAIR G IR T A E G0

b
o
=
o
=
p=|



RAEINHRICEE 2 JT 5177 2018 4E575 1 =4l s

5.10 B EHRE E

5.10.1 AEESRFERI+LIEFRRT EEAEE BIABERERIIIRAE, R
ERE G B —FENZE AT ET. LTRER.

5102 AEERFERI+EBREZFBELES AR ERSIEREE.

5.10.3 HARTE =I5k

Fits K e o)

FHARES 3,061.59

R ICIE S K -

2SR -

MRS, 6, 129, 927. 55

G _

Fot SR -

FeEBR -

oAt -

O 0N [ |[O1||w Do |

&it 6, 132, 989. 14

5.10.4 HEWIRFH B TRESAR TSRS A
T ARG AR T WIRARITFA T H B0 T 55

5.10.5 R & HIAR AT+ B P A RSB 2 PR 1B UL A UL
VB ARG A WA R

5.10.6 B A £ & FHE A H AR SR 38 o
T DU TR, )02 A0 5 A ) ] e e R

§ 6 THRAEEHHR

BT A
GiH RAMRICEEIT | RAEMRUCE:E | RAIRIESE
’ 5 A T C TFHF#D
5 BA A4 3 4 47 A0 A0 215, 263, 256. 09 2,618, 592. 70 -

45 H 309 1) 5 4 R 03 - - -

O - i 45 B3 [ I i B [ 473 0 - - -

it 55 HA B 18] 6 8 9 43 8 B 4y A
g/ L7 =" %)

R B HA AR JE A 0 i 215, 263, 256. 09 2,618, 592. 70 -

%11 T 14 T



RAEINHRICEE 2 JT 5177 2018 4E575 1 =4l s

§7 E&EFHEANGHERTREREAREEHEN

71 & EHEAFHAZESHIRINFIL

T AR WA TO R S B R AT S B 0.
7.2 & EHENZHEARERE AR ST H YA
T AR A TR S NI A B SRR AL S HE L.

§ 8 MR HE FRHFMIERFR

8.1 IREWINE R RFFAESHBELAIXBIEGET 20%K1F 5L

u 4 1A P R 4 I A b A WS AR R A
‘{,JQT:
o P B L)
R EE) Bl | e TR
| R | AR 20% R 1
Zll 4 W | H.
(B 1] X i)

L 1 20180101720180331 | 100, 009, 500. 00 [ 0.00 [ 0.00 | 100, 009, 500. 00 | 45.90%

2 20180101720180331 | 100, 004, 500. 00 | 0.00 | 0.00 | 100, 004, 500. 00 | 45.90%

N

77 R AU

Ly DRAUBE [m] XU
NI 0 AR B R BB R AT 2 e G 1 3 s i B < U AU G A 20%., U T ks A U [ )
fiil, FIREFE:
(1) B rEfEm [N EIRAR B B T LN, Al Rea™ Ak & e iiB e, SERsITEX
Bors A SRR G B LG A5 1k B B T B 4 A0 ATV 20% 1) B — FL B KA (B 5| R ELAURE [E],
SEHNTRERIE (ke aF) FIZ20E g i e E, gk 2 MR H LR CGEARE0 K4

12 T 14 W




RAEINHRICEE 2 JT 5177 2018 4E575 1 =4l s

BRI, S AT RERAE (FEGETR) B2 B2 HE St IR ] FR R, Ol o) A 5 B 5 O ]
IPBRIE R 5

(2) FEG AT NP EEE F5 DA A 6 G U2 (e (R B4 75 22, O R Aol ik 4 % 7 1 52 AR S
S JE 45 (R BT IS AR AR KT

(3) DRIHEG RS LTS R, B PRI B e BRSO N A 587, e U G v LR IR e

(4) FEEBUP LN, T RE B0 2 558 S PR AN BE S DI 6 15 RV 2405 AR B AR B8 8 S
(5) KA ] BHE 5 B UL /N, BRI R APLRI 1, RS R G 15 R I 240 s T G 5 )
ZebiER . BRI

2 KA H g PR

AT KA, BT BB BRI B8 77 AR BN 4G, 5 B R T R 2 TR LRI

8.2 MR R E SR MM EERF R

KRAREWIN, AESEWANRA T LRI 25

1. 20184F 1 H 2 H RAEMMIEEGE AR A A MEFFR T 2017 4 12 7 31 H3t4
RPHE A

2. 20184F 1 10 H RAINERIE G BUA R 2 7] 5¢ TN 3 S AU 2 FRAL B 1) 15

3. 20184 1 H 22 H RANMRICE — WIS 55T 2 4 2017 4255 DU 4l

of

4. 2018 4F 1 H 24 H R THE T i IR SN TRUE S AR I il 5 4 e
B ORI 55 o IS 20 S R AR IS I A

5. 20184F 2 H 5 H LT M LEMRGIFEPATE AT RE M A

6. 2018 4FE 3 H 16 H A MARIES A R A R K T E P A AT A%

7. 20184 3 H 23 H X FRAENMREESEHAIRA R T 44 NIESBATIHRE A FRIMA &

8. 20184 3 H 23 H RANMIICEE —F e I RIS i 3 e 5k &

9. 2018 % 3 H 23 H RAMHILEE 4 WM B AUIE B 2 4T Vil

10, 2018 4 3 A 29 H RAEMNRICEE—F & W6 RS B354 2017 AR4E BER 5

11, 2018 4 3 A 31 H KTt N/ B E 45 Hag BT i 6 A IR A 7] FALRAT 2340
B A

El

b
&
=
i
=
p=|




RAEINHRICEE 2 JT 5177 2018 4E575 1 =4l s

§9 £BEXMHEF

9.1 #EBEXHER

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

9. L. 2 (RAMHICFE — 5 WP G BUE T R 2 e S W A5)
9. L3 (RAMIICEE —F e WG BIE SRR R &R e G )
9. L 4 (RAMBICE G WITRBT BB S TE 10
9. L5 kR A

9. 1. 6 FESE BN ST BN A R TR,

9. L7 SEFE NS B rE . B

9.2 i =
T AR T A R/ B3 S NIRRT

9.3 &I H R
B FZ a2 R ESE N HEFTE NPT al It 45 BN Wk 4 37 A ) £ & S0 7RSO
KRB, BOE v AE A HE (] ) B 2% A SO G B B R B

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国债期货交易情况说明
	5.10 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


