E WK —4E @ WO & BOEZR BT & 2018 SF 55— s

BKE—FERBPEABIRSEIERRERE S 2018 FE—FFRE

2018 43 A 31 H

ESFEAN: FERBESETHEFGRAA
HEFREN: FRERITROFRAF

WREZEHER: 201844 A 23 H



E WK —4E @ WO & BOEZR BT & 2018 SF 55— s

§1 BEEHRR

HeEHNNEF 2 LEFREAIRS Prf SRR R S VEPRIR B R, L w
B ECSE . HET VA T B AR AN ) S DT

HEE NP ERIT RN A R A A IREA I &S FPE, T 2018 £ 4 H 20 HEZ 7 ARG H M 5%
Bhns HERIAMB A G EEANR, RERRZA R AR BICE. R FVERRIR B RN

e AR U ABSAE S SR 5T 1 SR A8 BENZ 2k 587, (HANRIERE & — e &AM

W AE M STFACRILARR I BEBAT IR, BB LR H 3BT R IACAT N A7 4H Pl 1 AR 3 42 X191

E YRR

PNl B A S N2y
ARERE 2018 4E 1 H 1 Hi2E 3 H 31 Hik.

§2 EE&=HMN

A fHEWkE

e AW L 004378

A (S LR eI AKE G DL AT 0T SO 1, BIARTE 4 L3t P A AN ik
wtag Ay s k.

EE&ERAEMH 20173 H1H

T IR I A B A

10, 019, 407. 59 {71

B H A

FE RS A S AT 5 T, B S BB E, Sia e 2 M st sens, 7
AR AT R 557 BB HE R 1] 4K

BB MG

1. B B R

AREEL FEE LT EMAEFFB TR BRI BRI R, B 557
KRG AT RS ISR T E B0 04T, TEVE Ak — Bt R i 52
57 T AT YR 28 2R I il b, AR TR BEAL 2 288 o] s UL 2 8 5 K 8 7
MBCE . A% XS T RTHE T, 774 3045 B0 257 L A ok Ak 455 [l 4
2 M BT S

TE RIG 2R e P Ie B I Lk b, AR 4@ | B R & Rl A A
TR R ) BT AT, Mk b e il bR m S A R R R AL A H
M R AT AT IR Sy ATk g R R B, e B RGN HritiE 1
B R A A R P e . EELE . VAR,
T &b A AV AT RV A 7K ST 25 B AT ), 7204k 22 4 a0 B v R A i o
3. figr R A

ARIELBARYE M Z M AT A SRTHIEE, 12 T 7T 10 5 Rk
TOMTHAR, BTN FRRGE . 3T @65, A S0 70 A 45 B AR A 2
PRUFSE S T =B M RTHE T, SR A AR 6] IR M E . 5 A2
W AR ERCE [ TBOR SR s 55 SR AT Bt

4y VPR SCRFUESR BT R

PSRRI E M Z T IAFIZE . RAT AR ARIITE = R S T i BT
PRI R G Z TR FR RO o AN Gl 7R FE AT 73 B R0 5 95 717 3 2 WL 43 A P Al
b, X PR SCRFIE SR IAS G AR A« A5 XU« FE R SRR R 2R X6 25
BEAT 400, REUCEL SIS 2 2k e ms . (5 R 22 dh 2R S ms . TR SR i s % 5
W SRR Bl (5 % SRS, B8R T B P SCRRIE S

5. Mt W H Bt R

BN IZ F I 1B, DA 5 B8 R0 B8 0 ik B AL S 4% 5% H AR




{5 WK 5 € T TOR A BUE S BBk < 2018 £R55 — R,

ASI G AR B 0 S BT R AR XURS 7 B A SO0, A I ORAEL DA H I, A8 XU
AERIRTIR N, AF AN, 25 B M &eet, Ve R A S RS
PR, B0 2 R KU IS B R o A, AN iz FH i I B ko) i
UnFFI R F A ] . Ky 2L SRR I DL IR B P RS AREAT A3 R B
eEH.

6. BUIESH T Hm%

AT R FE O OQIREERUE LA I BGIEEAT B4 82T 5, 5 HI3 g &
JRUSE, AR A i o AR G BEAT BLUE S BRI, H5 720 BGIEAR FRIE S HEAT HE A
T RIF 7E R Al AE A2t B, 45 5 IR i sl R S S5, s B e R, il
HEHAENE, WEZHAE

UVE A A B LA DA S SO VR G 15058 oAt it i, ik G BN AR JB AT 3
FEFPJa, AT DR N BBV L, A I8 g mT DU L 18 R B8 37 A G 50 B SRS,
FEAEAE S U P R B R A S A

b4 b A F v ARIE S LG EEEE R YR 300 F B R 3 X 30% R IELE A R Bl R
22X 70%,

A AL 2 R AE ARFEG IR A T G, LU . T S o T 0 i 34 56 4 R0 fo 2 2 0
& KT ERES,

AL UN GRS AR AR

REEFEA G IRAT I A TR A

TREABEEMEEFR | FWkE A fEHkE C

NEA YL 5 | 004378 004379

WS WK B2 HIE4 1 | 10,000, 499. 75 4y 18, 907. 84 13

xSy

AR EHNELFRT 2017 4F 12 7 18 HEZHE A “hERESERARAA" .
AEEEHACT 2017 4 12 A 20 HAEPEIUER 28 E B BLEA R RS EHIE T 2 RlEE LR

HIAT.

3.1 EEMFIEI

§3 EEMFIIPMESIFERN

Bz ARt

- e fEIKE ARG (2018 4E 1 A 1 | fFill/kFE CIREMI (201841 A 1
FEIA 5 Fehn

H# 201843 H 31 H) HZ 201843 H 31 H)

I N IR s 25,413, 079. 38 932. 39

2. A JHAE 12, 453, 385. 56 425. 98

3. DA S5 4 A A SRV 0. 0252 0.0195

4. IR B4 T 1 E 10, 476, 967. 88 19, 755. 59

5. AR EE A A E 1. 0476 1. 0448

FE: L ERIEEG VSRR A ISR NN EEZ 5 3 & 10 % T 9, T N5 Sebrifat KT 246 T

pdk G

2« AW CSEIIFR IR AIA BN . #eBtiiat . HABRN (V&2 et E AR shlicat) HnERAH %
o G AR, AR A C s I g in A2 o AR il 4

3.2 H&FEEN

3. 2. 1 AR EHIE S BUHE N KR LIS R LS LR Al e 2R LR

BT A




E WK —4E @ WO & BOEZR BT & 2018 SF 55— s

. HHEIEK R | EEKER | hgithicst %i%g% 0-G ©-@
I EX s ik 34 2 SN - -
® FrifEZE® Vil EnEAE) W@
HE=AH 1.93% 0. 13% 0. 49% 0. 35% 1. 44% -0. 22%
fEWKE C
. b4 bl s
n WHEREKER | EIEKE | gt RE |
e o N . 1 m. 2PN - -
di ® FEEO | x| AR | 0@ 1 @@
HEE®
HE=1MH 1. 80% 0. 13% 0. 49% 0. 35% 1.31% -0. 22%

3.2.2 HES AR PORES RHHEE K223 L5 FEML S R Al s R AR S 1 LLE

fEKF A

B C

10.00%
8.00%
B.00%
4.00%
2.00%
0.00%
-2.00%
-4.00%

FiREA

Lk (n S g <

LO-E0-41

El-BO-LL |

LE-E0-81

10.00%
8.00%
B.00%
4.00%
2.00%
0.00%

-2.00% -
-4.00%

FlixEC

Lk (n S g <

LO-E0-41

El-BO-LL |

LE-E0-81




{5 WK 5 € T TOR A BUE S BBk < 2018 £R55 — R,

e

DN
A
=

[l

3.3 HAthiatr

§4 BEAME

4.1 ZE2¥H (BRESZHEPNH) FWH

AFREGHEOCHE2017TFE3 H1HFE 20179 A 1 H, BOHASE R %57 & LB FF & A 34
5E o

o (EA RS (34 TR | 025 A .
TR % == A
4, EIREE | BEAn | WaER
BRI, LWL, SRR
2 [E 5 34 Robust methods 24
e A1, SRR HTT ;T4 AR i 0
i{%i%ﬁ;ﬁf%&ﬂzai MH 4 WSFA Group ], $HAT
4 7l<‘ H ;/bwd:/‘\é‘ ; Global Systematic Alpha Fund
ﬁ*fﬁ”@’hﬁﬂff B A, 2012 4E 8 AMA
%&Q@%E;ﬁiiﬁi b (R 4 A B 4 2
PR AR BT ‘ B, LB PERAT, BUE R
AR B e (ST T S LR
iR i, 15 500 F L
T Pl RO 8 SIS (ST 300 $9EU
f;iﬁ*%@“#ﬁﬁ% Qe ERTT 800 B2
”%ff‘ﬁﬁ¢%?%? IS ST 800  tadl
RIS ARG, FRTE B4 g4 5P 800 il
P | B TREFREOES (LOF) . | 20154E 1 A B 5 | RO . (REE T 7
B | RS B R 15 H AR TR AR

B A ORI el RS R E
RAEHSE . SR
HHE FHKE ]
TR G EE. FMERR
CI W REAE SN R ThE S
[l R E RS RS, (5
L EX PR RIS S
FCE AR R BRI 4
U 2 e R TG VR A A
B e AL

NS R =R A B S N =R s AT
GRS RIESE . BWF
IER R X BRI H 0 bt 4. (5
HHIE R TR R A 3L 45 (LOF) |
FREMRIEIER GRS, B
BT R4 R I B VR A A A
SWOHT IR A S Bk
F IR A RS B
BRAGEMEBREES. B
BRI ARG ERA LS. B
ZERERERSES. BHE
OB RV B 4. R R
EILERARENEEEH,

VE: L BRI, BT SRR AR S e BT AR HOAE S IS

2. AEZF ML & SGEMATIE P2 GIEZR ML N A B AR A BN BOAR SSHIE
4.2 BENNIRE BN AZEEE RN TE 1B LU

FEARSR S WA, ARG E BN AL QIEFR BRI SR AR SRR RLE LU (5 K

FFEYITBOR A AN R I SRS AR (K FE 5@ T OR & RAE SR 5% 5E A 10 5 Ui
Fo) ML5E, RBE WG BRI S5 N EANE RS 7 o ARESE B B I A W e ik R
SR PA B4 A 1) B2, I A B B, BT st . AR, iR ek e i, WA KA ER S




E WK —4E @ WO & BOEZR BT & 2018 SF 55— s

BiFEH AR AT N
4.3 AP GEHVLH
4. 3. 1 A2 5 il FE AT 1 L

FR PG P [ E M A 1) GEFR R RS E AT AP SHERFELY |, LEAFRER (F %
GNP GERHIEY |, AFRICT — RIVAT BN EPRVE LA PR GBS TR I TEATPRLS
AT o 2 F FLER, B 0 50 R AN W7 5 S AL VAR AR B SRR, B AR S AR S A A AP IR B R
WLz, FALATAZ 5y W BEIR ST ; 28 &) B9 N5 28 55 0T 1 A s i), R RAEAEZE 55 RS A 22 G A KRR T,
F LT MRS, B RN FRE ST — ZgTaX R —IESR 28 5 I 1 2 5[] I AN 56 38 A0 st A F
LG0T R, (S INLL T T2 AT A, 7 i vP Al DA SR & 515 B3R . U A J1RAR AT 5 il B
PATIEOL RUF, RARKIAEE A T4 5 ARG .

4. 3. 2 S H AL AT L I

AN, RRINAESEHLERRAEZ AR FEA RPN GHEN R EL S .
W, RIS 5585 B A5 7 B R\ 58 5 A8/ A 28 5 i iz b 7 2 S & 5% 158 5
GEAFHIMFBEIE SRR
4. 4 REPNEESHKR T RIEFIZIES T

— R, EAATEAT AR, Tl A b4k S ORFFR S S, fE R4 S50 B = A, 3 At A=
— R FEI R Ao UL BRI BEEER R, A lb 8 R SGe mT B T B, (RSN IR FFROR I TIE . WA E,
F AR QA2 HARR T 7 3E O KN, (7 3 HSEE R R 5 BEEEIR T R RETE) . &l
Ji T, AERE— P a4 Bl R, SPAEAS R AR R GRS [ R 2k, &Rl ii 4 Is AT AR P AR

T Y, — = RS H IR R R . S DUKEL I B 9 RER 1 _LAlE 50 34k ik, /INERFSE TR
P. ZJa, AR, TN s, FhaE 500 ATFREIE 1000 AHE B ER I 50 AR 300, Mz # oS &, b
HE BT A AL, O “OMME” SRS BT i . (BRI A
R Bk, TiAfE 3 AR SGESEIEBIR, . ANEARX B RS .

TiFF T, — RS AN RO B4 T DUE, B T IR ZE R 5 G I /IR 2 Ab, i
FIEE T 51 CRA 2RI R s B 50, T 4 Rk FE B AR T 2 A i S Wi . i i ot e skl AT,
I I i DT G A Ky, YA PR O 02 IS e T, AF R AT B I TR RS, AE R R B T ORIE R
7.

— R, AILGEEFEYINR SRR EVIHLEE N, NAFIER BEEMAE. AFNEE STk
B, [EINE S B G AR R GRS« Hr T 1, FEE 2 T T I E SR I AR 2 5 T 5B ik
o 25 FE 2 T AR il 545 T JA S ] B2 T [0, 76 1173 /=) rt B AL PRI S 4 € DA A a
JARS o

Ja 8, Tk N AT RGNS D) BEERSE T e KT A AN e 1t o [l A 2805 3o m] /NI
[, (H2 2B T . WO b, T 2RO R B R T RE TR NGEH b, W SR Akt
PREETFRR, H DT n] REAS S I, SRR Ak tb 450 . IREE T3, ER AN E A T EAL G, ARk
F B2 m B s, Sk 2 7 EH SR ) Sk A R T REA TR I BidE i, TG F ks SR
TEARMAS) . A4 5 2L BT 4k 4L LLARE I AanTUi a8 v B AR s 50 0 8 2
4.5 MEFREESHISRIN

ARG HAN, AE4r AL C AV B IE KR 250y 1. 93%F0 1. 80%, [FIHMY &k Eb A B U 35 % 0. 49%,
Ha AL C Aol gt bR AE S 70 1. 44%F0 1. 31%.

4.6 MEPAESIFAE AN BEHE SR #ETEHH

ARG, RS AR HIUESE 20 A TAE HAEEG T ER T T o0 GRS 8k A NEA WM

BHN) &

§5 MBASHKE



{EIHKE— T OR & BUE R R 3k 4

2018 F 55— F LR

5.1

WMEPREEH = HAH

T3 H

el o)

5%%1%‘\

B TR (%)

BLat #5538

1, 144, 120.

10. 15

Hep: BE

1, 144, 120.

10. 15

i 5 Wi 5 %

;H\:‘:F': 171#‘

Vi SIS

{/\

Tl R

\3

>

ALATAE SR

S

—r

OB

1, 000, 000.

E¢ KW B Y SR N IR B il B

RAT RS S e 6t

9, 035, 572.

Hph 5™

89, 801.

it

11, 269, 493.

5.2

5. 2.

REARETILDRORER T AS
1 RS IREAT W RIS N IR B A &

(%E]

755

KReHE Go) e

B A LL 1 (%)

A VSN NN O 4

KA

il & b

701, 800.

R BT ORI R

feSiin4

R ANE &

A A ATIEEY,

7 A ROl

5 R ARG REAR RS

bl

Pl

AL 55 i 55l

AW FORBA MR S5k

KA PR O L0 B

JE R ARSS  ASEA A AR 55 M

uE

PAFSTAE

St R E AR R

442, 320. 00

nwimlo|v|loIZz2l=s|rCf | mR|lH9H|E@TOE@m|O|O|

22
LRt

At

1, 144, 120. 00

5. 2.

2

ARSI AR IR AR R A B

FAARFZAT b o SR IO 1558 B 2 1B 2
iiEtaagin)iie S




E WK —4E @ WO & BOEZR BT & 2018 SF 55— s

5. 3 WMEFIRIEA RYE S EEF = HE BRI RI T2 REE B A

B R oy e
5 TEAHY 5 2L A4 K e (B ANRIME O
F5 i SEAREY 2445 Hm (% NIRME (Ot {81 Ho il (%)
1 600309 Jiteth = 20, 000 701, 800. 00 6. 69
2 000156 TR 38, 800 442, 320. 00 4,21

AT AR WIROFFAT L EE

(9]

ARG RARFFA 57

(9]

ARG RARFFA 57

(9]

-4 WEBIREFF B RNORRRAS

E AT G AR IR AR B SCRAE TR 8B

o1

o1

ASF AR N R AT BUES BE

[S20N9) ]

.9 MERAE ST R HIBIGI LI 5 1B LU A
C9. 1 R AR AT S HCBR K B ) SRR A 45 2 WA 24

AT AR AR R AT AR I B 2
5.9.2 AFEEHTIARMITT R R EOK

B

o1

.10

o1

o1

(CEEPNTEEY ) Eist i

.10, 1 A [ i B R BOR
AN e A R Y AN B [ 5 B 5T
210 2 35 IR AR G B8 14 [ 5 30 B e AN 403 2k A 240

.5 G HIRIEA SME 5 ST 738 HU BRI 8T T4 B4 5 A 40
.6 G HIRIE A A G ST 738 HBINHEF R8T 148 B SRAES 3R A
T WEBIREA RE GBS T E NIRRT ET L4 S SRS B A

AFEEAMRE W RBAT ST RBLEL
-8 MEHIRIEA SOMME o e B8 A R /N P B BT 48 BUE B Bt B 4

PR AP A BIASE G HAR . AT SAE BRI BT8R %
HHCRE R XRS5 1) S, LSS ORAED A, 78 KU FTIZ I AT SR T, AR, 25 g 162
Bk, DU BRI BT & 10 R e RS, S 2 A O RS et etk o AR, AT G idoRt s HIBE S Bkt
PR BN T A R A BE B KR 3 £ AR DL AU Bk RURS: LAEAT A R B e B

WEHIRAE SBH I E R 5 1B L

ARSI G AR A S N R HEAT B U SRR

o1

o1

. 10. 3 AHAE G PR R VRN
e G R S BN L35 [ R B R
11 BORAAREHNE

5. 11. 1 AZEEH R AIATT HAUETR IURAT BRI BA BB AT L S &, BrEdh it gl H AT — SE A 230 24

THE T

Kb

5. 11. 2 ARG H BN AT+ 42 R, Bl 2 & FIE & ik 1 Z SR SR
5. 11. 3 HAl B KBk

)

KR

e o)

7 PRIE S

74, 892. 41

FICIESR I 5K

ISR

YA B

14, 908. 88

2T I K

HoA SIYSGK

N || O | |W DN

FeER




E WK —4E @ WO & BOEZR BT & 2018 SF 55— s

HAth -
&1t 89, 801. 29
5. 11. 4 s MR R 1AL T35 B I vl 3% 4 25 W 41
A FE G ARG AR AR FFA AT B T #6557
5. 11. 5 45 HHAR B 42 B 22 Hh A7 7 It 8 A2 BR 7 1 ) 5t B
o o pe S TIEZ RN | HERERPELE | WEZRER
FE | B WA p SME GE) 1) "
1 600309 Jitefpes 701, 800. 00 6.69 | BrrE KEHA
2 000156 AL 442, 320. 00 4,21 | BirPEKEA
5.11.6 [RIPYa FLNJE A, $ewt 2l A rh i E 5 3 LB i T A S A el e R R 25
§ 6 HHRAESLTED)
ST Ay
TiH fZIKF A fFik 3 C
et W) 8 4 4 A0 e 0 600, 023, 918. 44 22, 808. 03
4 A 300 1) 4 A R Y 4740 - -
ol T HH H e 3 4 i JE [m] 4y 0 590, 023, 418. 69 3, 900. 19
et HHHA TR 3 35 7 A B 8. (O B2 DA B B
“_» iﬁﬁ”)
5 A HA AR I 4 A0 B A 10, 000, 499. 75 18, 907. 84
ASH R BT 43 LR AR A AR NS V3 BT 4 45 ;A HHBE (A 4 00 A0 A0 G HH . I BRI
§7 ZEBENZRHERRESREARESHENR
7.1 EEEEAFHEELSHHTIBENR
7.2 BEEHEANCZHER RSB RAREER S HAHA
AAREW, REEHARISHEE R SREAIESE.
§ 8 MEWRRERESRKERESTFELHBR
§9 MM BRFVRNEMEERER
9. 1 |EH N A —BEETFEESLFHHIER| ST 20%F)1F
IR S A
- 1P A M DA L e
> FH RS NS , N
if ¥ ggﬁégigﬂgg O I wanm | o
=] i i 1% 1% : A
- 1 20180101 % 20180331 | 299,999,000.00 289,999,000.00 | 10,000,000.00 | 99.81%
2 20180101 & 20180314 | 200,003,000.00 200,003,000.00
MA




{5 WK 5 € T TOR A BUE S BBk < 2018 £R55 — R,

7 R XU

A HE G S I — A BT R A A Ll A A 3 B Ik S AU A AL 20%, U THT I A [ 1)
THIL, AT REFEL:

(1) ZEGAERT I [A] 3 T8 A 0% (1) 55 7 3 ARG, AT 2= AR i & e TR B IR X, 3 B0 sl 1 X
B ; 40 SRR JE S0 A L9 1A 3| B i 5 4 4 U AU 20% 110 B — 45 % 35 KA [|] 5| & ELAEE [m], i 4
EHNTTREARYE (EEERD M2 g 5o w A Al an sl 2 MIFH PR (A% KA B
WEIE], B M NPT REARYE (B G ) ML e B 158 52 5 4 (1 V6L [B] FR i, S 78 A 48 7% 3 TR [ 7 B 3
JSE A ;

(2) FE G TN 18 PR F5 DA A 35 4 B2 [ (1) B 45 75 22, ) T e ol 25 4 W% 7 B 2 B AN RS2 T, 52
B & AR BB/ E RN 2 7K

(3) PRI 25 4 v (RS 52 U1 B 1) R, BRI G [ S U N VA B 4 W 7, S B B IR K

(4) FE 4 BT = HIE /N, AT B T BOH - B 0T 32 FRIM AN e SE LI & 6 7] 20 58 IR 5 H (1) S A% B8 300 ;

(5) RS [m] G S5k 4 B P S /), AN BRI AR A7 SR 10 25 Ak, G ARIE 2L 4 5 [RI I 20 € TG & [R) 26 1k
TEHL R

9.2 MR EE IR LMEESER
P

SI0BBEXHER

10. 1 &&ECHHZ

1o AF R 3= — 42 E WIT TR & RAUE SR 55T oAt St S
2. PERBEEEHAFEWHIE, AR HERE

3 (EWUKE—FEHITIR G RIE R R SRS EFH

4 (SR FE S BT IR & RAE R R R R G i 2 U
5 AR I AL IR E R A A

10. 2 A7 5
FERINIE S EHE R AR A—PE (EE) HHRSREX L KE 8 5 BigE e OyCFE4R
ITRIE9 2.

10.3 A )y =

BERFEAEE NS R B A T S A SR 2 A, W] $% AR SR Ef.
TR AL A E PSS A, A E RI3EN www. citicprufunds. com. cno

S AR 4 B A PR A 7]
2018 4E 4 H 23 H

-10-




