AR XU G RS SR A &

(LOF) 2018 £

—
—a
SN

532

=R

2018 £ 09 A 30 H

EEEEAN: ARESETEFRAH
EEREN: PERVBITROERAF
EHHEHB: 2018410 H 24 H



UG 5 A5 5 T E 5 45 7 26 4 (LOF) 2018 4R 58 3 Ty

§1 BERR

HEEHANNER S LEERIEAR G B RRICER, R PR EE X
B, AR ESEE . MR TEAN TS B A AN B B ST .

FEIE N EAVARIT B A R A FREA RS FME, T 20184 10 4 23 HE

% T ARG PRI SR . ERIAMFE R A G IREENE, REERNEAFERERIC

B R PR B ORI

B BN R DO AE . B R B 0 SR DU BN Y3 57, (EAVPRIESE G —

SE B o

B AN SO AR AR KR I BT RS, BB AEAR 55T e ST BLAT 2

Dl AN I S R4 S W 45
At 55 BURER 2 1

A 2018 4E 7 H 1 HEEZE 9 H 30 Hik.

§ 2 &M

R &R ARG (LOF)
Wy M TR 7 U3t
e 161716

Ao A 161716

HaiEfE LTI
HEeaREARH 201343 H 1 H

i R & B A0 90,054,754.51 7

BB H br

ASI G AEIE R I & U™ FaE I A IR b, J1SRER1S =
Tk SRR E R i -

ARSI e EE W SR B (B Al RSB LEBIAMITT
ST (1) 80%, H A AIEGXS AT L A5

e VI T 54 2 0 70%, 4 R T 54
V27 I 59T B 4 5 B 75 — 47 L3 FEOR
%.

F— g;x*ﬁ%ﬁ%ﬁ&ﬁzﬂwmﬁmﬂ%ﬁ%ﬁw

[ Y FR e R e e R

s B, T IRARESARER LS,
AT AR e T AT
LA h AR T e TR A 7

#®
=
=
b=

cninf%
E#ER

www.cninfo \i?)lT cn



UG 5 A5 5 T E 5 45 7 26 4 (LOF) 2018 4R 58 3 Ty

§ 3 EEMFIRIrAMESFERI

3.1 XFEM KR

Bhr: ARt

FEW 55 Fa b EW (201847 A 1 H—2018 £ 9 A 30 H)
1AM O SEE a3 1,446,029.62
2 4 HH) 2,564,433.58
3N ¥8) 5 4 A B0 AS HH A 0.0277
A IR BE 4 057 15E 105,526,154.82
5 R I A 1.172

e 1. BRI SR R A B RAA NN G 3 A, TS SEBRii as

K EART o ey

2+ AW S B HE B S AR BN« R iR

HAbN (A8 2 Fe i (B 22 3

i) FHRRAR S SR TS HIARET, AR A S st i b A 24 se i A2 sl .

3.2 HEHERIM
3.2.1 A H AR S A E I KR R H 5 F AN 47 e B S A as 2R 1) EL e
X NZ5 %8S
" HHEE KR | BEEKR | Gt | - _ _
JEs ® 2O | migixe | TUER | 00 | @0
HZEZ@
HE=1H 2.45% 0.07% -0.10% 0.17% | 2.55% | -0.10%

3.2.2 HES A/ RAERES RITFEBKRRF) RIS FRL S L BE A
MR

#

=

pies
—
o
b=



UG 5 A5 5 T E 5 45 7 26 4 (LOF) 2018 4R 58 3 Ty

FHRT AT (LOF ) Jik 44y A 5 oh i (e - 22 5 () Wl ot b i e 2 22 1) B
AT B

41.13%

30.85%

10.28%

0.00%

-10.28%

2013-03-01
LA R R N a [ 1 B | DO S

1

014-10-28
0
201505 1a )

[ (o]

2015-08-2F e

L L T 0] | PO SR ISURNSSSNRR U t

a

g

(] (]

— AR RS (LOF ) REG YRR TP TR et — SRR (LOFD) kg bh e B i

§$4 BEARSE

4.1 RG22 (RESZLBE/ A

w4

HR %%

ARSI
IR

IR H ]

B AEH

e
Motk
FIR

YL

KT

AH

gz

2015 4 6
H9H

B, gyt . 2005 4 7 AL
HEREARATEM S K, N5
ERLTAE, 2009 4E 7 A IMAEFIFRER
TR ARA R B, E85 50, N
HE GG, s 5EHE TAE, 2014
6 AMAHERESEHARAR, &
(EEh R G223, FHRH e HT
RS RUE A R e R A, BT
A I I T I R 8 B 4 .
7 U A5 18 8 55 5 TUAIE S5 45 5 3 42 (LOF)
A T 11 i 40 5 5 5 28 b e S 4% B 26
& HHEAE A2 B SR T 4
AR AP 6 A H w8 B s FR 8 ki =

#

b=
b

it

'~

cninf%
E#ER

www.cninfo.com.cn



UG 5 A5 5 T E 5 45 7 26 4 (LOF) 2018 4R 58 3 Ty

BB FHTRA 6 AT T
T TR B RO SRR 5 3k A g 28
H

e 1. ARGEERGLHEIMEIRAHNAR G ERAERH, JFERE2 BRI H L,
L s A B SR DA AR MRS BUEHRER At CERD H,

2+ UEFFMNVAERRTH AR AR MAT AL 2 GEZR O N A BER B B M) TR
MOIb N 53 T B AR I RE -

4. 2 BE AR E A AR S EMRTEIE AU

FGEHNEY] . FEAMREIIN, AR BNy (b e N RIS ERES R #5 3
BE) v (RTPERIESF B I G A BNE) S5 SRVEEE RN L 25 TSI it o ) ) 0
PAR AT G 1 3 R A R GRS I 8, ARG T B B i SR U B A IS
ST, AR IEH SRR T, NEERE AR E ARt ARG HIN, e
BERAEEEI, TMERSRE NPT . FEE R B B LU BHs A &
FRAKEIN L I 85 R O RE

4.3 A PR G ETULHA
4.3.1 AF3Z 5 il B I BAT L

K G EELN OB SR BT AT AR AR, B R AL S A AT
PR S . R BN T BT A S PR X G e, W 0 %k P
S BEPRET . FEESE I NS BRI, PRI R R e, Bita k.
P2 A 2 T A A BB R S AR RS AL R R 2y B A S A B ARG R P AT B
W, IR EAR R E R E A A R 7 o RS BN IRAH SCHIT 78 R ) Y 36
AR HE I, ARG FUE AR S A T A A A A1 I

432 REZ ST AT

e G BN PRSI R R B LA 2 I E F R RS 5, PR AR b T RS S BUR A28
5 AN 25630 PO TR LI D58 B o R DR 5 7 4L 5 O 4 8 S0 s 3l e 8 7 3 T 2 9 ) D
W52 5y, e BN BRI TT A & SRR L Sk R, Al & A, Ta%Eq
KB BRI B E AT 4 R (O 2E B SRR A1

K BN, AFEE K TR 5 35 Pk A% FRA DA AR . B S A TR A R R PUAT .
BEHIN, ARTEREAES 5055 AT R B R 2S5 A 6 in A 5 i
HZAE %2 H B B BT, ZEAR SRR VA & 5 B R B 2 A 2 A R A 5
U, i BRI 1 BB B 20 5 i A 43R SR T T 2 R IS B R T R R B T B
SHER AT 5 MRS HIE NIRRT R BT A

#

T B Y

cninf%
E#ER

www.cninfo.com.cn



UG 5 A5 5 T E 5 45 7 26 4 (LOF) 2018 4R 58 3 Ty

4. 4 HEHINE SRR R RZIE T

PRIRSTES e is

2018 4F 3 T, SUHIGKARSIEE, Hh Bk s v, T AN D A e A A
Fao I, 3 ZEFEMEE PR AL T AR LR RS P IR, 1-8 Ay, &F
[ 72 T P4 BT 4151584476, RILLIGK 5. 3%, I AT ZEE [1VE 0. 6%, o il b [ e 7%
PRGN ER 0. T%AR 7. B%; 5 MU [ E B AR G I /MR IR 0. 2% 28 7. 9%FIKy R
BB MA THRETFERE, B, #07. RASOKAEFFGEREE 5 TR 11, 4%,
BRIEE: 176 AP K 1. 1% e O REK 3. 10% HHEKIEEVE 3. 2% KRR EE
K 3.40%, SEHEEITE 2. 9% WHIRITIH, 4 H4 LR gk SR e A A 0N K
178 AtZ ST 9. 30%, 4k4:0)F BitFEHK, HERAMECESREFE9. 0% 5
Mo RTI4TN BB R 2 —. DA JiTH, 6 A LAR Tl A =21
YEEE, 1-8 A, AEBALLL E TV hE R LK 6. 1%, FA5 6 AR, HELFT LA
[EEEYI G

FELTHIGE RSN T, Aol R M4k 2 BRI T ATIES, (HTAT&HA Bk
2%, M8 Hpribtkah 15215127t FEH/ 376 /270, ME5HI ERE, RAMEFRRh T 4k4:
4, 8 AL, BT, RIMGIARIT A& IS b 1207 4478, 688 Z70F1 779 AL
TG, [ 3978 270, MRARRALAIEK M R B R . BAS5E T HIRmE I R, ALy
AT FRGE, 24 B Al 33774270, [RIEL 28 2239, 154270, 07, 8
Hprs N T 6Ek 13140 7312, R 1674 1270, (HSEEREEMITh IR I Wt ARAT XU I
IR BT, ERMGERERRE, WRATURE It Ja R DT, 8 Al Al BTN 7
J 6501 Z4k8: NATE 6127 12, Hil)EREFNWM 7 Hi 6344 {2 EFHE 8 HIY
7012 12 HIRMAM TR AKE, HTERATE i SR st . 8 H s il 4 mb %
BT AR 1711 ¢, ES: 5 ANAYIK, FOSRKGTNAE FriEkb . 2B 1R BT AT FE AL 1Y
BN, BT KSR 55, i T EARMS R RIE R B . e NBTEIRKE, AT
TR R I M AR R . 8 H Al sh K BT & W b LE B Dy 55. 9%, A
2016 4F 11 HUCkI&UE. REWENMRIREE B Aror 2 EIR . BEaE. MLF 848
TREFE, ¥ RN WENIF “IEM” , SCRESERBERAMGIRaE, B RENE
SN, AR RR T B R NG GRS R AEAE — MR, R AL Bl AT T
T

2018 4F 3 @B A I 7 H . 8 H CPLERYERFAE 2% LA B, 23508 2. 1%
A 2.3%, HEE RN RS ATRAEARALARE, AR 77O N R T 2R3 S0 A [ B ¢ g
SRR NEEAK 7.

{527 11 37 [l ot

#®
b=
b
b=

cninf f;
B#MER
www_chninfo.com.cn



UG 5 A5 5 T E 5 45 7 26 4 (LOF) 2018 4R 58 3 Ty

2018 4F 3 S, RUHRrELRI, TR MBCKIABRIS, FIRESMTR R d ~, FlE
Rl E RS M7, WRFZEIEY, WL 2 ESR . fEE Sl EiL
PR R RAT TR TR, 2018 1t MBREE WA A, M 2017 4R SE)5
S RNE B b AR B b b o (F SRAT TS S I 1) FEME AT B B AE, FEH ML R
NTHIFRESEIENME RO, AR AT AL . 5 S RAT IS BEAT M) 122 B v
Fadk s, H R HIRE B H 10302 CAGE M /I AR L il B MERR BT 51 0 3, kB S e
I REAE . B PEMES, TR SMZ MBS K. SR, =T 54 mn s
B, 3 FEE AR IE S TAT, FARRARRREG, i P72 RETH, W
it 2 FTBEUE AL o ELTIT 3 AU e 27 (B TH 2218, HPAIRER S FI 5T 00 e — R RATIE /2 — Rk
ACTEIR EHA R 32T o 5 SEEOE R o A 2 0F . XTBUR TR S 15 23 77 A2 F KRG .
TR 2 ATFIE F B A T 4725

2 e J(AEIE

[ 2018 4F 3 ZRPE (G A, FRATA%IE IR S S RIKA G2y, 1R IEE I Bt
WAEREAT 7RG . EMR IR L, MRIETIHIT BRI 22 1T T & A&
.,

4.5 MEHNEEHL SR
REHIN, RIS HBERC Ty 2. 45%,  [FIMMESHEHERE K250, 10%.

4. 6 ME N EERA ANBERE & R ™= E S 3

WG WIN, AR ARREES: A TAE H MR &0 8 A AR — 0 A8
B AT T I TS .

§5 BEAGHE

5. 1 EMREEH=AEGHNR

Fis BiH e o) o 2 < B BB (%)

1| B

[ 78 YA 2 % 138,201,000.00 93.65

Horr ﬁn%#% 138,201,000.00 93.65

#®
(o]
b=
=
b=




UG 5 A5 5 T E 5 45 7 26 4 (LOF) 2018 4R 58 3 Ty

DUS

b K IRl A SN IR A

RV

BUTA A FL e e il

6,262,556.95

4.24

e

3,101,650.84

2.10

9

aif

147,565,207.79

100.00

5. 2 MG BIREBATW - R B E R R A&
5.2.1 ARV RIIEABRERRA S

AT AR AR FFAT ISR -

5.2.2 MEMREAT W REBBER R RE R R A S

AT G AR AR A W OB S B

5. 3 WA HARIL A SOHME b 2 B 7= 13E Hh ] K/ HE R OB +4 IR B3R A 4

B GAIE AR RFFAT B

5. 4 MEWAREL G WP 2RI RFR R A S

AL NIRRT

75 fig b ARME O o J 4 B B AR (%)
1 | Exfi -
2 | RATER - -
3 | &z 10,459,000.00 9.91

Horb: BURME &Rt 10,459,000.00 9.91

4 | lkfiizs 26,350,000.00 24.97

5 | Ak HE T g 20,143,000.00 19.09

6 | THIHHER 81,249,000.00 76.99
7| W (RIS

8 | FNkAFH

9 | HAth - -

10 | &it 138,201,000.00 130.96

5. 5 &G HIRIZA AHE HEE T = EE HF K/ MRS ET B4 fzr B 4

SHpAL: NIRRT

| R | AR | RE GO | ARhE G | Do R

e (%)

1 | 180205 18 EJF 05 100,000 10,459,000.00 9.91

2 mwmuojﬁ@ﬁ%m 100,000 10,386,000.00 9.84
MTNO002

&

(I SR}




UG 5 A5 5 T E 5 45 7 26 4 (LOF) 2018 4R 58 3 Ty

3 | 101353010 | 13 H 4 MTNO002 100,000 10,238,000.00 9.70
101552022 | 15 ¥ £EHE MTNOO3 100,000 10,204,000.00 9.67
5 | 101578005 | 15 & E 4% MTNOOL 100,000 10,198,000.00 9.66

5. 6 R H HIR LA SMME o5 2 & 3 8 EL B RN HEAS RO AT +48 37 SCRPESS
BB 4

ARSI AR AR RFAT B SCFFIE S
5. T M EWIRIE A RME S E ST #E LB XM RFRT LA R SRBERY
i

A EAMR T AR ST ER -

5. 8 W H BRI A SOMME o5 EE S B 13E LB /D HEAR BB LB BUE R R A 28
ARG AR R FF AP

5. 9 MEHIRARERE MBI 2 BB
5.9.1 5 FAR A TG 45 B A AL AE 3 BHF AN 457 B 4
RIFEAREEFME, REEASERIEHTS .

5.9.2 ARE BB BAG I B MBI BUK
RIEAREEFME, REEASERIEHTES .

5. 10 G R AR SR BB FHI 522 5 B i B
5.10.1 A<HA B R BT BUR
WIEARESAFME, AEEAS HEMBIIIERTS.

5.10.2 1 & MR A He S5 Bt 1 6200 L Re o A0 45 2 A 40
WRIEAIE G E, AREEASEERYIES.

5.10.3 A3 H G B B VN
WRIFEARILEEFRE, RS AS RIS

5. 11 BEA ARG MHE
5.11.1

R 1A L S R AT T B E 5 IR AT EAR A B SIS R, A7 LRI S
HH AT — AN Z B AT AT HITEE.

- I T o B




UG 5 A5 5 T E 5 45 7 26 4 (LOF) 2018 4R 58 3 Ty

5.11.2
WRIERE G EFRIE, AR LRSS

5.11.3 HAth B P Rk

SRR NIRRT

s B &R (6D
1 | FHRES 94.40
2 | MGERIER K
3 | NSEF -
4 | MIRE 2,939,034.11
5 | MlHIEEK 162,522.33
6 | HAdRSBGK
7| T
8 | Hith -
9 &t 3,101,650.84
5.11.4 | EHRFFE KA TR BRI AT #4755 3 40
AT G AR AR R LT 5 BRI T 65157
5.11.5 # &5 AR AU 12 I B2 R 7R Ui 38 52 FR 1% 100 14 BH
AIE G AW AR A FTFE I,
§ 6 FFBRESH TS
BpL:
et WAL 4 4 A0 A 93,562,915.70
et I TA] 5 4 2 R 47 0 8,031,253.22
Jok: F 7 A 1A 3 4 R T [B] 43 A5 11,539,414.41
et IR SR - B B A (O B/ L3R 51D -
i W ORI A A0 300 90,054,754.51

$7 EEEEACHEAREREARESHFN

7.1 BREEHAFHFEESMPRINENR

A A 2k BN Tois A B e R B A S TS O

7.2 B&EHENCHERRERREEST S WA

At S P 2k BN Tois A B e R B A IS O

Foom il m



FH T XA 5 5 2 AL E S5 5% ¥ e 45 (LOF) 2018 4F 56 3 ZEfF iRk

§8 HMBHEE IR EMERER

8. 1 I EMIN BB RE AR S M LFIL DI BGET 20589155

P BTV e AT R ST
Y FA 4 (AL -
i T\ st 20% | I e W HA B &*E
=7 X e

Pl

1;2 1| 20180701-20180930 70,492,447.13 70,492,447.13 | 78.28%
[ETTTrry

AIEEAFAEH— &@%ﬁﬁﬁAfﬁwW$ﬁiﬁkm%mh%

RE 2 HY LA rh IR ] L 22 A8

B [ AT 51 A 5 < 44l

U, HE GRS AIE AR, JE e BT RETC I S AR LI <5 0 7 DANEXT SR AR A N TR (] R, e
WA N T RETG I SN e [l 45547 (1 4 F 2k 40 B

Vi AR IR A A AR DY & N TTVE IR B 2/ N URUR 36 2 iz

§9 HEXHER

9. 1 FENMHER

~ R EIE 2 M B O3 S o T ST R A < B R A W) LA

2 A T MR B DA At o AT R XA 1 i 5 7 R IE I BB A & (LOF) BEST 5L

s

w
/

CHE P WU 9 o T UEZR R B A 4 (LOF) Ze e 5 /)
CHE P WU i 5 T UE 4 B A < (LOF) R I3L)
CHA PR XU 98 55 LR S B B 2 < (LOF) $H S i W 3
v B EH LSS EARALE . BRI

CD (@] W~
J J

9. 2 FAHHE R

HEHEEHEAR A
Hudik: TP EERYIR R ORIE 7088 SHHEIRAT KE

9.3 &FE AR

BRSO AT AR T R B B BR A W IRl R, B AR ML TA] Y B E A <

EHAWRAF AN
B EXN ARG PSR, W E AR SEEANERESEHARA

2010 o1 om

al




UG 5 A5 5 T E 5 45 7 26 4 (LOF) 2018 4R 58 3 Ty

BRSO LS. 400-887-9555

M3k: http://www. ecmfchina. com

HRESEHA R AT
2018 4210 A 24 H

o1l FEnom

cninf%
EfEEin

Wwww_cninfo.com.cn



	§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名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名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名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

	§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




