KBARRERS SRR EEE
2018 4E5F 3 FEMHE

2018 £ 9 A 30 H

HEEFEN: KBRESEHERAH
HEFTEN: FEBITROBERAHA
WEXHHER: 20184210 H 25 H



KA B A 2018 55 3 FEIRE

§1 EERR

A E PN WHEF S LEFRRIEA RS P OB BOCE . R PR IR B8R K8,
TR LR E e R VRN 78 BV AR AN ) B DT

A EATE NP ERAT RO AR A AREA LSS FME, T 20184 10 A 24 HEK 7K
WA M S ARbR . ERIAB A G IR EENE, RERRNEAEERRICE. RIUER
Ve SR ik

AT G K LSS . BRSO SR N BN I B 507, (HAVRIER & — €&
Ho

SRRSO ARILAREIL . BB, Beo & TR 508 oAl R A T2 B A
S AINEEE AR

At oM 55 BURER 285 1

AR HIA 2018 £F 07 H 01 Hi22 09 / 30 Hik.

§2 H & RBEN

0

FLETRIRR KIRA SR A
e e 002542
= oy AR 002542
S Y (N L) RTF iR
HEeEFARH 2016 £ 7 H 21 H
35 HAAR I & B B 1, 789, 370, 144. 56
% B A 4 PR ) RO, A DR R A A B B A 4
) AR b, 7 SR A B AR T S
ARIEGHR R HRIE NADZIR . — Z R FEE A E
AL 2 A W 7 A XS W% 77 22 1 (1) DR SIS % = i SR
T3 2 A ] 5 WA B 2 B 7 (1 4 T SR AR PR T (1)
PR
BRI AN 4R P [ 52 LU A 21 A AR F6 SR B% (Constant
h Proportion Portfolio Insurance, UL Ffiic AN
“CPPI” ) HESZANIZ H HE BN A BT - H 25 A,
2125 YR R L] 5 WA 2 2 B 7 5 XU B 7 (1 4% 5 Ll
PAPRIE S B 5877 1E 3 SR RA IR A& %4, Il
G ST 8 P () ORI A
b g b v 3 FIARAT E WA B S AR 2
ARG NRARERE S, B TIEHREEETT
ARG S 4 AE A XU it ol FUBA S 2 AR 03 RS 7 T B T T 3 2
&, TRERSH—BRREGHES.

o2 12 ;W




KA B A 2018 55 3 FEIRE

HEEHA KA AR A
HEEAN AR AT Bty A7 FR A W)
EE AN BRI =B 55 AT BR A W

§3 EEWMFIEH MBS HERI

3.1 EEWMFHER

BAL: NRMIT

E B SRR

HAER ( 20184FE 7 H1H — 201849 H 30 H

)

L A eI i

10, 656, 834. 89

2. A IAiH

15, 688, 490. 78

3. BT Y13k 0 A ST )

0. 0081

4. BRI S B 1A

1,878, 861, 487. 62

5. IR I AR B

1. 0500

T OAM OB fR RS AR RN . B AN (ORE 2 e EAR s ) 1

BRAH R S HI S HIARAT, A IANE A C sl ad in A2 e B2 i as -

@ LW SHEARANBIE A NL RS TRA, TH A3 Ja LRl KT 2% T o1 £

=

3.2 e HFHERI

3.2.1 AR EMESHBUHEE KR KI5 RIS R A el 2 1 L

SERKR | g M o
BrEx | kRO | L | Wl ER | 0-0 | @0—®
EZE® Vil g ELO) o
HeE£@
iHE=A
A 0. 76% 0. 02% 0. 69% 0.01% 0.07% 0.01%
3 Jt12 |




KIRASRA 2018 4E58 3 TR

3.2.2 BESEFAERRESHBRTHHMEN KRS LIS FHHLS B

70 FRARH) A HL
MG A5 T LIR30 N 48 L A8 R MV 2 R 1) By S 0k L 1

6.16% -

5.47% -

4.79% -

4.10% -

3.42% -

o
o]
]
(]
o]

o0

L3 Loy}
'

r

—
1 1

(=] [

—

=

c

'
[}

—

017-03-18
]

01 T-0F-0F |- demmmmem e o
ar
0a

'
[
—

(=]

1 ]
[ [
— —

[ I o |

—

[ ]

2018-08-20
2018-08-29

DT R0 T | S N SO AU N U SO SOt N R OS §

L] L] [} [’} L] L] L] [} [} L]

[— s g s U KR — VB IR N R 2k |
T OFRZEEEFRMEREERBRAG Iy BER . BOESE RSB b3k 8 50 [ E A =
T 40%; iR AT BE IR B L R e B I ELBIAMK T 60%, b Blg i 25 H
FE—4F LA I BURT 53 95 25 58 EAIANIR T 2 4 92 7= 15 AEL 1) 5%,
QOAFEEHECHI AR T FRERZ HENN AN, EaUln, S08E e e

HIRZIE .

§4 HEANRE

4.1 HELE (REGEEPNH) FN

Tl I 4 A
4 B4 AL WMEGERIR | foe g i e

FEHRH ) BN
» THEEE R

e i | 2016 47 A 5
B A % H - SF | pasrbim




KA B A 2018 55 3 FEIRE

K IR T (CFA) , dbEfn
Wt Kk 2 i R AL
AR Rl AR B
KIRA AR o AbEREE
. KA HLAG
MR, K . WRITAER
SR 25 1A BT PR A 7
KR A AR e [ 4 A R
A KA ATl 2012 4EE
T e NS e v
KRB BRAF, WA
R, K BF R i
ST AL KA R
SRKIRA BT R AR S
HUR &4 “CRABARAR £
[ 4 2 3 BT S5 e 4
“ KRR

& WP AT

B IS F

“ K AN R

R AL

H4 eI

B, “KIRAE

RGBS N

BHGHS

“RAFAFEAR AT
SRR 4

R KIFAR AR A

BT S5 e e 4

[ 4 2 3,

g, hEEE, e

K T2 52

K AR AR %iﬂ%#gﬁﬁ
K. KIA #%%%ﬂ%%ﬁ
ik K RBLE. 2011 45
ey AR
waw | kasome | 8T8 g | ARAE, BEL
k. kg | 2H BRI
AN 5 e A 4 IE
BRI Kl

RS GEBEE, <K

7 B

TRASTR & B IF X
WEE” K
H,




KA B A 2018 55 3 FEIRE

e O ERAERHM. S HIIRYE 2 7 gog RS RS
QUEFF MAE IR TSR TT OB ME TR B2 GIEZRAL A N AR A B A% BIAR G E

4.2 EEANRENEEGZIEERTEF LAY

AN, AREEENRET T QEFREESE) « (KRINARRANR G RIEZ Y
R GRE TR MM REEERORE, DORSHE N B35 50 BEAE F 2 4 5t
77 FEARRIANEE VSRS TSR N D9k e BT NBSREBCRIIA 2, R IS Sl
e A FZE AR MUE I OL,  To B A FR B ST R AR A 10 3 Bk &M 5 R 1 O
R R = = SR PN A K

4.3 AR BHERUH

4.3.1 AP 5B ERIPATHE L

WEIN, ARESEENRPAT T QEFREREEHR R AT 5 RS R A
(R e E A RAR AP EHH L) BIHE, NRBZERA SR T AP,

AT G BN AR AN R I BT 5 Z TRV TF) H S A1 52 5, 0 RV 52 5 i) A 2230647 5 AT
SEMIH R AT GRS o ARSI IOy, A e BT Bt 4L A 1R M 22 5 i 224
FEA LG A, S5 R G A S BRI 2w i BE A RILE

4.3.2 REX BT AL
WEHANREKNARSHAESELGITN, BAEIEESS 55 AT M IFH R FAE
5 AT 55 /D ) B A A8 By ek i E 25 24 H RS B 1 5% LA .

4.4 REHNESBT KIEAZIE T

T[] A IR 7 THT R A 10 4 Rl 577 XU ZSAT AT R 36 57 B iR ek A IR ) R, = EE A4
Dra AR EBR P . AV IME 71, 7 A 8 H HIEEIAE] 6. 0%F1 6. 1%, 2ox 142
SEREEITE. BOWRI R BEE RN, HATRAPs T BONREF, 8 AR HE 6405 {4 T L, [A
FEIEIN 7. 3%, =F 6 Ay 7 A 6. T 5. T fEFEAE xRl XU 25 AL AT H 52 51 55 ko K PR 3R
RN T, 9 A EMATF BRI Ss, EWNLHAAAE TATIRTT, BURERR R HE 1 — 2

T MBURAIM R E AR5 FATIE . AEWNANEE DR, g K rasE
o6 T 12 ;W



KA B A 2018 55 3 FEIRE

S, 2 s e U R OB O R AR 5 8 N Bk . = F S MBCR AR S fRaFfafg ik,
RAT R A BT L i tE, B AER TR, i for et R TTRE, Kinfiriia 340
/NI AT -

VENRAIE G, TR BN E RN VEINE, AR R A TR, = F AL 4k
SRR VL FE 77 sCREAT [ e Wi 2R B P e B o R B B BT T, OREF ™42 0 (oL PG5 & [ 48
RIS 1R S o

4.5 MEHNES KSR
AR IAA I G P I R 0. 6%,  ATE 4 lb &7 LR ME U 2 % 0. 69%.

4.6 MEMAZRSFA ABEEEST = #ETE U
AAREWIN, ARG T T U

§5 HEAEGWHE

5.1 MEPREGH-HEHFN

s i H e o) HEE S BRI (%)

1| B _ _

Hrr: R - -

2 | e - _

3 | Bl aE B 1, 950, 285, 000. 00 97. 86

Hrp, ffidz 1, 950, 285, 000. 00 97. 86

B R - -

4 | mEEHR - -

BT A AR BT - -

6 | RANRE B - _

b K IR SRR

(A

WATH B MG T & e/ 27,744, 115. 82 1. 39
HoAh g% 14, 854, 999. 49 0.75
it 1,992, 884, 115. 31 100. 00

5.2 REIREATIW D RIIFABRERRA S

VE: ARG ARG MR R B ER R,
o7 O 12 ;W




KA B A 2018 55 3 FEIRE

5.3 MEWIRIEA FRME G EE = HFE EAIR/NEEF RIRT+ 42 R BR B4
T ARG ARG WIRARFA BB

5.4 REFIREFF BADROFFRELAS

e e Al Aot G g W) (6
1 | HE G - -
2 | RATEE - _
3 | &Ry 430, 306, 000. 00 22. 90

Horb: BURME SR 430, 306, 000. 00 22.90
4 | kiR 179, 084, 000. 00 9.53
5 | ANVAT LTI 100, 145, 000. 00 5.33
6 | "R - -
7 | W (AT _ _
8 | [EhLAFH 1, 240, 750, 000. 00 66. 04
9 | Hit - -
10 | At 1, 950, 285, 000. 00 103. 80
5.5 MEPIRILA RYME G EEH = #E LB/ NHERF R8T i R 5 3 B 4
K2 AR Y
z postam | Gesi |0 OO0 | antt op | To 0 IR
1 180209 18 7T 09 | 2,800, 000 280, 476, 000. 00 14. 93
2 111809269 1,%@7;4%& 2, 800, 000 272, 720, 000. 00 14. 52
17 CD269 | 7 e
18 P22 4R
3 111811175 7 cpizs | L 600,000 157, 120, 000. 00 8. 36
18 Jt KAR
3 111817132 7 cp1ge | 600,000 157, 120, 000. 00 8. 36
18 H{F4R
4 111808216 7 coatg | 200,000 116, 880, 000. 00 6. 22
18 H 4R
4 111818257 i CD257 1, 200, 000 116, 880, 000. 00 6. 22
5 160301 16 #EH 01 | 1, 000, 000 99, 980, 000. 00 5.32

5.6 REHIRE A FOME 5 ES T = FE IR HEF BRT 42 B SCRAES B

K

TE: ARG AR AR RS A 5™ SRR

o8 T 12 ;W




KIRASRA 2018 4E58 3 TR

5.7 EWIRIE A SOME 5 2B +E LB/ AT 42 5 R B A
E: AREAREMRKRFAERER.

5.8 MEHARIEA SOYME i 2 & 57 8 LI KN EEFF B AT T4 BGE R BA 48
T RIS ARG AR A B

5.9 MERAESER KI5 7% 0 i 9

5.9.1 REWIRAL SHH KRB KR Mt B4
s ARFEGAIRE WIARAT AR BB, IR AR I 6158

5.9.2 AEESHRRBIIPR HHRHBOR
TE: ARG MRS S 1 TR W AR I B OB s Sems . EUBIRR A 5 BT 5, A
AR LA 5 o

5.10 REWIRAZ ST E GH 53 7 H oL B

5.10.1 A E MR RBFEBUR

T ARG MRS G R b TR E U I R s g . EEBIRRS] (5 BT 5%, HAZE
FE G 5242 55

5.10.2 #EHRAZ SR E FUH R A5 28 9 4

e ARG ARE WIARHAT B0 5, WIARSHA B 6 1T

5.10.3 23 E G RS
VE: RS AHR A N R BT E AR 1R

5.11 BFERASREHE
5. 11.1

A A IR W BT+ R AETR BRI A RAT . SHRRAT —5ORAT EMRAE, HAIESR R AT

o9 o1 k12 W



KA B A 2018 55 3 FEIRE

EACR I E AL M A BER S i H AT — AR B ATHETT . LT,

AR o FEARAT ORI M B A 2 (RIRRER IR ) T 2018 4 5 A 4 H A AT EUAL Tl
BRI

WA K REATIR A IR AR (RIRRERERAT) BAEEEAT, SMEESERM, T
2018 4 2 A 12 HAfrP EARME & AL ATTAR: R HRATI AR A ®) (RIFHERIRAT) RN 2
AP HEMEE SR N, T 2018 5 2 A 12 H g EIR M & 4 LA K

AIEGEENASNTAS, MRERFCEME T E, TEA T e O ETF . HEH
PR 1 AU B — SR A E R 5 BN, T AR IR RN 55 B R . [, A
SR 1 EIRERAT RN AR P IE m, IRAIMELS o AT B VA AN s A W] (K ME SR AT
TAAE IR HI B B8 R 4F o AT G RS G B R A F B B B, AE R TR A

JEH, ZIEE G REFEFXT 18 Wil R AT CD269. 18 FHRARIT CD142 HEAT T %% .
5.11.2

AEES MR, KRR T o & R 5 I 22 P 2 A
5.11.3 HAZE =R

Fe G

e (o)

A7 PRIE S

41, 843. 07

IESCIE S i 5K

1,698, 831. 78

Lieireil

PSS

13, 114, 324. 64

ISR

HoA R

TR

HoAth

© [0 |2 |O |01 |k [W (D |+

it

14, 854, 999. 49

5.11.4 REWIRFER KL T H BV i AT H B 27 A
TE: AT SAR I AR A AT 5 B AT et i
5.11.5 REWRAT+BBFE P AEREZRIFOLHI U
Vi A AR AR+ 44 B A AR UE SZ PR A DL o
5.11.6 BEAGIREHNEREA TR

oI P& BRI, 73 T2 AN 5 T2 (8] T REA7AE R 2

2010 71 JR12 |




KA B A 2018 55 3 FEIRE

§ 6 JTAE SRR

LT A
5 HA A4 5 4 1) AR A 2,089, 790, 839. 15
A5 A A ) R 4 a5 R D 473 40 197, 034. 72

9l - e T30 ) e < A B [ £ 5

300, 617, 729. 31

T IR PR A2 B A (Bt L7 -
"HAD

T AR I S 0 LS A

1, 789, 370, 144. 56

§7 REEEANZHERTRERELAEERHK L

7.1 EEEEAFHEESHBRZHFRL

VE: AR S A AR MG EAE, AR WY SR R A AR &

g

7.2 BREEBNZHERRERALEEI 7 AN
TE: AR IR G BN RIZ A 58 e AR

§8 RMBRE RRHHMEREFE

8.1 REHA R —BREFFESHIHLFIXE BT 20%HI1E L

Vi AR A TC B — BB A S i W L A B BB L 20% 1 DL .

8.2 MBRE IR HMERER

VE: AR A JE R £ 5 R S Hofth A S

%11 7 k12

p=i|




KA B A 2018 55 3 FEIRE

§9 ZFEXHHEZF

9.1 B XMHFEFH

Lo rp IR 2 VF AT A S DR AR 5 IR 2 45 B Rk <y A SO
2. (KA RARETIEF RS G S G )
CRIFA S DR AT 55 TR I3 S5 TR R AT L)

4. HEERA

5. REEEH ST B

6. FEESIEE NGB B

7. R ERIE B SR R HAd S

I

E

9.2 fFlHh 2
IR YT AR X 38 F % 6009 S8t w45 ht 41 2

9.3 &
P H AT LRI A I ISR R AR A e 2R A b, W e, AT AR A A KIS 4
B FRA 75 .

B E: 0755-23982338
RS HIE: 400-8868-666

M55 www. ccfund. com. cn

p=i|

%12 7 k12



