KB RKB AR T EE (LOF)

2018 £

—
—a
SN

532

=R

2018 £ 9 H 30 H

HEFEN: KRESEEFRAH
EEEN: PERVBITROERAH
WREZHHB: 2018410 A 25 H



RBRBIHRAIR G RIEF B e (LOF) 2018 S5 3 RS

§1 EEHRR

HEG N H S REFOEAR S FT VORI IS8 B MR IR B G,
FExF H N A E S HERA VAN 58 B MR AE AN ) S DA

FEIE N EAROARIT B A IR A FIRIEAR G S FRE, T 2018 £ 10 H 24 HEZ TA
A P SRR ER IR HEREFENE, RERERNEAFERECE. RFIER

IR B ORI -

BB BN R U LARSEAE T B ST A SR S RIS Y 2R 587, (HAVRERE & —E & .
RS IIEAEW ST AEHARREI . BeRAT XU, BEBTEAEA I H5E5E o SR AT R AT 20 ] 15 A4

B AR EE VIR

PNl B S N2y
AIAAERAE 20184F 7 H 1 HA&EZE 9 H 30 Hik.

§ 2 B&T= MR
B &R DX R B8 K IR A (LOF)
Iy M TR DX R BB
e 160910
5 5 A 160910
FegiEfE - i 322 B (LOF)
HEeHRARH 2007 /£ 6 H 12 H

07 YA T A7 A A

D, 652, 953, 367. 37 11

FH H 4 e P R RIRE AN PE RO AT T, AL, TR 4
P i K AR

B s e & LB S YN, SRFTABBRIO Y HEms , R FL 5 FF i K
3, s - SR A 0 S M A0 s A e D B 2
SO, R LS B LRI

A S LR HE PR 300 FEE X 70%+ 1 [ 5 25 A FE 20X 30%

JR B 25 AT G R R G, KRS KT T B T T 5 A B 25
s T o SR I 5 4

ELEHEA DRI 4 B A

RN i Ll AT A PR A
§3 FEMFRIFNESFERIN

3.1 XEMFER

B AR
BT | A (2018427 A 1 H - 20184£9 /1 30 H) |

%20t 11



R AR & RAESR 5058

(LOF) 2018 4E2f 3 =R

L AW C el i

-45, 900, 895. 85

2. R IYIA

-142, 912, 068. 56

3. AT 32 3 4 4 A S )i -0. 0554
4. AR I 4% 1 E 2,477, 413, 228. 54
5. WK I S A E 0. 934
L. RO SEIIGE FRIE SARRL SN . Bt lias . HAblRN CRE 2 R 2 shies) 1

BRAH R B A AR

A SR Dy A 39 L se B s B A 2 fe i (B A2 S s

2. iRV EBURIR AR R N 5 e A I, TH A3 A SEPR et KT 2R T 1 £k

o
3.2 B ERI
3. 2.1 AR E MRS BUHEHE KR K E S RS L S dE s R ) L
NG =88
FEK R | EEK R | gtk
B Bk HEREZRRE | O—6 @—-®
) FHEZQ | R
HEE@
wE=4A -6. 13% 1. 28% ~1. 02% 0. 95% -5.11% 0. 33%

3.2.2 HES A RAEMURES RIHFER KRB KH S RS R R

EARFHI LB
KRB HT A TR A (LOF) R iH i ELIE K 32 5 [R] 3]0k 45 b s ik v e i == 1) ) SEFE B 54 L
2

50.00%

40.00%

30.00% A

20.00% j /ﬂ' .,f"" n‘ﬁ

10.00% M T utad h‘f%

0.00% A f VE v w
-10.00% \1“ "\ L™

-20.00% /m.ﬁ«f [\“N@/\V W ﬂ“’{‘ WW

-30.00% k\ M"Wﬂ

-40.00% ,‘)f

-50.00%

|— AR R IR A (LOF) R I K. — AR IR 4 (LOF) M S M o 3 |
e LRESERME, RREIHRIKREEG IR R S (LOF) AR & FAR (BESHD)
2 H 2007 4F 6 H 12 HE=ANHANEGH. #agiRn, AESHREHE TGRS S
[F] 20 5E o
% 30 gt 11




NSRS

RUEF Bt i

(LOF) 2018 4E2f 3 =R

2. AK4TH 2007 4F 6 H 12 Hid i S iiF 53 % ik

(LOF),

RGN R BRI I TR 15 BUIE T B B 2k

§4 BEAMSE

4.1 BR&2E (RESZHENE) i

w4 %5

FEASTE G (5 G 22 B IR

FEER H 3]

AT H Y

ESF AL AR

B

AHS
2z

H
ot
k>

Py}

2016 £ 8 H 20 H

74

A
2009 £ &

2010 fE{EEE T,
AR 2 THIT
HEPTHE T
Jifi. 2011 4E 2
HZE 201345
HAET Kk
Bt FLRTAE 7

. 2013 4E 5
ENIV N2 S
SEHARA
", 2015 4E 3
H30 HE

201547 H 21
H A K sk
[ 4 sz 52 AR
IR R e
S,
2015 4E 7 H 22
HZ% 2015 4E 7
H 28 HIE K
FS SR [l R VR
H RS
Eeieam
BhEE, 2015 4F
3H30HE
201547 H 21
HAE K4
ARG RIE
IR T I
oL

P, 2015 4E 7
H22 HE

201547 H 28




KB AR A TNER 3T 4 (LOF) 2018 558 3 ZRE sl

HAE K a4+
AR A BLIE
S A Ae Al
S St
P, 201543
H30 HE
201547 H 28
FAT K s =
FiAR ML S
RUE SR 4% e
S EZLHEY)
FH, 2015 4E 7
H 29 HiefT
KT A
P R AR
T BT AL A g
&4, 2016
8 H 20 Hig
AR R AT R
KRG MR
A
(LOF) 44
M, WAEREE
P OT R I )
., AAES
P4 S B
F&:. hE

L AEEREN, BEHNAREEHRANEHREZH .
2+ UEFE MOV IR AT AR AR AT ML b4y GIEZR LML N 52 B8R B R ANE D) IR RAIE

4. 2 BB RE RN FESBEEMTE R B

WEIN, ARIESEHNRET GEFE) GEFREESE) A QEAEM RIS A
Al eSO A S eV SR e, IR T 118, BUE TS BB ARNIRE,
AEWSAF T BRSNS BEATIE HY 2 e 587, R VI 2 3 R AP A% 42 150 B8 XU PR I
N, NGB NSRRI, T HER SO HRAA AR 175,

=
SH

%

4.3 AR5 EIUH

4. 3.1 AP 5 ERRATER
W GESREESEHATATESH ER B BiE, ARGITT (Rl eEH
HIRAFTATFLHEIEY « (KRS HAIRA TR 5 Wi GG H ) o AFE R

5T 11

PN




RBRBIHRAIR G RIEF B e (LOF) 2018 S5 3 RS

AT ERRE, Z2HKRE. BNl RIE. Rl 5E R g i, W
AU W WERE . ZHPAT LGP 5 BB USSR &N IAT . B
FOE DRI BT FC SR, BRI A ST B RS, A5 PR A1 5T UM AE 5 I SRS %, M
SHRERBT TR E . FhREMERER, NS BTN S G0 T & e, @
2 EITUMETLLE, RE T AP AT ATRER A AT 5 4E .

4.3.2 RERX TN ETUH

O ) RS A B AT S S A F TR T BB A A TR R RS 5 A58 5 S5 T REAFAE 57t 5 58 S
17T 73 W . 2018 4 3 F=FEAF T LR RA S RIBE L A AR H RIAAL S B
WHE SIHRBOU R R G A SRR A& 2 B BCE R H )AL S, BAEES 555
P ATESE IR H 1158 5 A /0 i B30 52 By el i e H RS & S%I5E B $ 4L &l
R LA AL 1 ERH RIS, JRF R HS T2, BT AR RAE 5 H R A5 5 1T 3
JRAZ LB RSB S AT 5 25 R BRI Z I Hy AR s R RS, ey B4l
BIRFAE RN 54T, ABESE AN 22 /3 AT et oM AV FE R i ik e e v a5 SRR W e 41
B A AT AER) 2 4 i& R AT REE -

4. 4 RGN E SRR R REE 2

A =2 L T AR 52 B EATAT AN A 5 S AN E VR R g5 . 2l i, — 2ot )
FEARIZ A N A BRI IS, A ATYSRAFAE R TG T U B0 XU o 22K 8 B RS SO, 545 T M »
KB TRMEGRCE . B BRI T R RS .

4.5 MEHAES SR
HE A RAES M HIFEN 0. 934 J6; AR RS MU EIGKF N-6. 13%, W87
FE IR 2R 2 A1, 02%.

4. 6 MEMINEERFA ANBERE S T EBE A

360
§5 WBEABWE
5. 1 REMRESH-HEHIL
Frs gE| e o) S E B RS (%)
1| Bt 2, 043, 226, 387. 28 82. 30
Hrpe R 2,043, 226, 387. 28 82. 30
2 | REEH - _

Boeul o 11w




KB AR A TNER 3T 4 (LOF) 2018 558 3 ZRE sl

3 | e a BB - -

Hrp. fige - -

B SURFIESE - -

4 | StEJEBET - -

SRR AR B - -

6 | ENIRESEE 303, 460, 855. 19 12.22

Forbre KR R SEN IR B 4Rl BF
F

AT MG B &AM &A1 132, 889, 769. 53 5.35

HAth %t r= 3, 161, 900. 07 0.13

ait 2,482, 738, 912. 07 100. 00

5. 2 MEBIREBATW A RO E R B A S
5. 2. 1 |ERREAT W REB AR ER R A&

o NET) At o 5%%"(’;: f‘ﬁtb
S 3N NN N N 4 - -
B BRI 101, 226, 220. 08 4.09
C [|Hli&k 1,414, 177, 633. 39 57.08
D [HJ. #T7 B SOK A R R

Ni% _ _
E (@5 | _
FofEREE 19, 183, 585. 14 0. 77
G ik, S mEk 35, 830, 498. 90 1. 45
H o [fEfE ol - -
I & B AL A S BRI S 153, 074. 01 0.01
T [ 230, 517, 905. 65 9.30
K |Gk 7,037, 661. 87 0.28
L BRI 55 iR 55k 34, 568, 979. 99 1. 40
Mo RFEER A A RS - -
N KA BREEFN A He it A H 3, 219, 808. 50 0.13
0 [ERIRS . BEFIHARAR S - -
P #HE - -
Q | PAEMEESITAE - -
R 3T, fERE AL S 197, 311, 019. 75 7.96
S |&E - -

it 2,043, 226, 387. 28 82. 47

5. 2. 2 M RIREAT WL REEBBER R B ER TS

Teo



RBRBIHRAIR G RIEF B e (LOF) 2018 S5 3 RS

5. 3 MAEFIRIZ A S E G e T 7™ E H I R/ HERF BB+ IR B R I 4

o . . . R
Fe | REARR JiE R AR HE ARME Go) BB O

1 603337 AT 5, 894, 104 199, 986, 948. 72 8.07
2 300144 RIIHEE 8,867,911 197, 311, 019. 75 7.96
3 600519 DVMERE 238, 420 174, 046, 600. 00 7.03
4 600872 W R 5,021, 937 163, 715, 146. 20 6.61
5 002126 A 15, 193, 588 115, 795, 993. 94 4.67
6 601318 [ 22 1,585,913 108, 635, 040. 50 4.39
7 600741 HIIR L 4,795, 506 107, 898, 885. 00 4. 36
8 000910 KIFX% 8,343, 932 102, 213, 167. 00 4.13
9 600036 A ERAT 3,218, 772 98, 784, 112. 68 3. 99
10 600028 W EA 1L 12, 536, 709 89, 261, 368. 08 3. 60

5. 4 MERELFRSF WM 2RI BF R LS

.

5. 5 A FARIL A SOME b 2 B 7 15E H ) K/ HE R BB 42 B 3R A 40

.

5. 6 IR & HRIEA S E S ES T 58 B DR BTRT 48 B STRAES BR
e

.

5. T A FARIE A SOAMHE o S T 7= 58 H ) /M HEFF BT 42 St G R B B A

T

5. 8 & HAARIE A SO A o 2B B 7= 158 HU 5] K/ HE R BB FLAA BUE B 5 B 40

Teo

5. 9 MEIRAFE SRR KIS B3 5 18 5L i A
5.9. 1 IR &5 WIRA RSB B KRB SR 1R 35 A 40

28T 3 11




RBRBIHRAIR G RIEF B e (LOF) 2018 S5 3 RS

.
5.9.2 AR SHRBIIN R HBREBR
.
5. 10 5 IR A FeL-45 B i) B UM 5238 5 R 00 Ui

5. 10. 1 A EREH B RBOR
T

5.10. 2 M H BIRAE S B 1 B 50 B 36 A0 43 2 B 4

.

5. 10. 3 A3 E it A SR B HE VAN
T

5. 11 |HEAESHE MHE

5.11. 1 AEGHEHIEI TR IEFH AT ERRPR T UK KR EM IRFE, K
R G HAl—FARB AT LTREE.

ARIESFRAT+ 2SR 2 —HERAT (600036) [MIRAT EARFHRRIT RO A RAF T 2018
2 4 12 HRE AR R R DA O AR AR AA R BT, 322 rp B ARAT W B B R A x4k
T GRIBTTRT (2018) 1°5). AIEEIN, XHHEHRAT B AL TTAS S0 B B AN (B R s o 1 47
THT R o

5.11. 2 S WB AR+ 4 BERGE 24 R E K& BB RE,
AT AT+ R IBER A, B IS T R B RUE 1 S SR P 2 A BEER

5. 11. 3 HALBEF=H Bk,

75 SR &8 (o)

1 [fFHRIUES 228, 409. 40
2 MRS K 2, 749, 506. 72
3 |NBEF -
4 |RIRE 175, 799. 80
5  |MCHIEER 8,184. 15
6 ARG -
7T [ERETRH -




RBRBIHRAIR G RIEF B e (LOF) 2018 S5 3 RS

8

9

3, 161, 900. 07

5. 11. 4 5 BIREFA KL T3 B 1 T e A5 25 W 4

Too

5. 11. 5 5 BIR AT 148 IR ER AP AFAE T8 52 PR 5 Y 152 B

it 52 IR 1 2~ S

G T | TIEZ IR

= JANGESY ;—<
FS | BRAR | BRET G HEE 6 | s
1 002126 HREC Iy 3, 956, 707. 94 0.16| Mk EEE

5. 11. 6 HEA /IS MHERIFASCTHE I

BT & INER, Iz A&

e RE%E.

§ 6 TR E & HES)

Bz fy

ﬁiﬁﬁwﬁAfﬁﬂ@

2,284, 229, 819. 33

e ST 1A 3 <

$Wf

390, 719, 511. 89

R =R LRS!

IE]TJJ £l

21,995, 963. 85

ﬁ%%%@%ﬁﬁﬁi%fﬁ(ﬁﬁﬁ

/I\j\ “_» igﬁl‘])

T IR < UL

2,652, 953, 367. 37

T

§7 ZEBEHEANCHERRERHARESEN

7.1 BREEHAFHARER S MR EN

7.2 BEEHNZHBERRERREEET 5 A

Teo

8. 1 E MW E—BRERFHESHF L FIAD R

Teo

o100 3L 11

=

§8 RMBEE RN MEEFR

20%HIE 1




RBRBIHRAIR G RIEF B e (LOF) 2018 S5 3 RS

8.2 MMBEE RRH KM EERFR
T

§9 BREXHHEZF

9. 1 FEXMHHEF

1o PEIER S CRTRMERREF R RS EEMITAE MRS R E)
CREEHT IR S RN R R e (LOF) g &) ;
CRBEHT IR S AU R R 5 (LOF) FEE ML)
v ORGSR BT BR A mIHEAE SR BN, AR ERE,
v A T N AR E R 3B R A D A 1 R

Do
v

w
/

S

()]

9. 2 AR R
BB A AE AR B4 5 B A RE S AT

9.3 IR
PG AT AV I ) G0 SR A 1), B8 AR IE G NG http: //www. defund. com. cn HEAT#
%) o

RKEESEEHERAF
2018 4£ 10 B 25 H

oL oL 113



	§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




