/_

= IR % 5 80 e BT I BRI 4
REE

2018 =

—
=N
f—a

532

=R

2018 9 A 30 H

HEFHEAN: RENBEESEEFRAF
EETLEN: PEERBITROARAF
WEEH HB: 20184210 H 26 H



RAINIR S & W77 2018 4R35 3 ZJE il

ReEENKNEF S REFRIEARIR S I SRR fOLE. 3R

§1 BEE#ER
S ik R

TR LN BRI FSENE L AERR PR AN T8 Ak ARAE AN ol BT 54T

BEIUE N EERARIT R A IR A FARE A &5

FIRLE, T 2018 £ 10 H 25 HEM T A

WA HIM S5 ARbS . IFERINS A SR EFNA, REERNEFAEE BRI ®R PR

iR B KRR -

e BN R U DARSEAE - B0 o2 10 SR 8 BT I8 2k 57, (B RIE SR
HE RS ARR IR REIL .

e AR R
AR I 55

SE A o
BCRAT RS, BB AEAT 35T R 5 AT A2 ] 1A

HRIARZEH I

AAERAE 2018 4F 7 A 1 HAZZE 2018 £ 9 H 30 Hik.

§ 2 EE&F=HMR

e ik AR & RIS

B A0S 000137

LT 000137

B R BRI

FeaRARH 20134£8 1 H

A S MBS | 1,226, 180,099. 19
AT G AR P G v M P AR B P e R, G

HE8E BRSO T, R IE G TR, IS I
S LEHE I B
ARG TR 5 R ARG iR s . G A et

FRLHFIRIE . TR B A 1 U2 I SR

JETHI S TS 00T, (R S92 T 1 A 4 R RO IR B )

HE v S e, IR AR UTE ORI AR, AT SR AR B TR & 2
FOSREEBL SO0 FRLRC S A5 4 7 R W T 50900 4 7 501
PR 15305 00 A et PRI BRLE 47368 2 DL, SRR 2 B L 4
B, R R

Ay LA I R AR WA CBUS)
RGBT B RS A M, B T UE S 43 Y o SO U

SR 25 R, MR R IR A BB B T I R e, KT
R SRR A S

ST R A IR S R EAT IR A

AR A e [ AR T IR A PR A

TR G e e | RANES SRR | RANES SRR | RAENRS S 1A

¥ 2014w




RAINIR S & W77 2018 4R35 3 ZJE il

il A 7 C f5iZ7 D
AN G ﬁ A
;;E%)%'& EES AN 000137 000138 001785
A g AN -y
0 AR IR gy B0k 1,187,120, 519. 03 3 | 39, 059, 580. 16 43} —f
1473 40 A

§ 3 EEMFIEIEMESIFERIN

3.1 EEMEHRR
Az, NRMot
B ESE =0 7N WA ( 20184F7TH 1 H — 201849 A 30 H )
RAEIARS SR | RANRS S5 | RANES 2
A % C FIf5iZ D

1. AWk 9, 942, 966. 77 1, 382, 584. 65 -

. ARHARE 12, 724, 094. 56 1, 550, 103. 67 -
3m&%%% PIRA
SR 0. 0258 0.0217
4. WREGHE A 1,322,811, 564. 33 43,198, 021. 04 -
5. WIRILE M A E 1.1143 1. 1060 -

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 S EFEARA CAE R NN 5 2 I, TN ST SE PRIt KT 2K T
plk G

OAHEE D RMAT 2017 4 9 A 13 HAighra NBelnl, RIHIREE G 00 E . IR &0
BUHENE .
3.2 & FERI

3.2.1 ARG HE S B ER KR KIS R ST B A o 2 1 H
FAEINARS & A 77 A

[ WEME | GEREE | WREEE | LSRR | -
B o | mmzo | mkaxe | asmeze | 09 | @70
o E =4 2.14% 0. 06% 0. 34% 0. 00% 1. 80% 0. 06%

¥ 3 147




RAINIR S & W77 2018 4R35 3 ZJE il

I | | | | | |

RANER S % A i 77 C

(WK | BEARE | LS | LSRR | -
B x| meze | miaxe | axmeze | O© | @79

2. 03% 0. 06% 0. 34% 0. 00% 1.69% 0. 06%

RANNER S % A 577 D

(WK | BERRE | LS | LSRR | -
B x| mmze | mkaxe | asmeze | OO | @79

ok =4
H

HE: © Mbgitb i vE= A — FE 1w AR R (BE)
@ AFELEDBMBCT 2017 49 H 13 HEeubwlra A .

3.2.2 BEEAFAEMURES RIHHEH KRR F LIS FRHNLS R A AR &
AR B LB

ReAE IR & Z IR i adE 4 Bt ?%fzr}lﬁ{lfﬁg liﬁ R 30l £33 o e e e 4 3 ) s skl
e -

0.00%

014-02-05 4]t
2014-08-12 {4
IR T | U, SUNSRNE USRS .
201 5-02-16 {|------=rih-mmmenie-
015-05-29 {|- i
015-08-23 ]t d
2015-11-25
2016-05-31
016-09-02 4}tk
0161205 [--eebomeck
Fo03-09 [}
06-11
< R T R SRS
12
20980320 |-t
2018-06-22

20131103 {|Yorrm bbb
2014-05-10 -3 Ngwmemenio

— - [
[=1] [x] —
o o !

=1 =1

T T '

™ [ I [
— — — - = — —
[=1 [=1 [=1 (=T =] [=1 [=1
l il l il ] l ] Iz [ ] ]

—— P It b P T e T OB — RS R IR il Fe Al 9 L R S i




RAINIR S & W77 2018 4R35 3 ZJE il

FLAE AR 2 5 S0 5 CE o B M LB 15 I Al 28 A B 25 R 0 o e

56t L P

36.08%

32.48%

28.87%

2013-08-01
2013-11-03 1| -

IETTCTY| m—
015-05-21 {|———
015-08-23{|——

2016-05-31 -

2015-02-16 {}--------
2015-11-25 |-

201408124

[
o
Ix]
o
&
- -
o o
ol oo ol

2014-05-104}--4-Y%—

016-09-02{}-------

2016-12-05 1}
2017-03-09 -
2017-06-11 |-

]

017-09-13 {| -

I =+
o %1
=) @
=] =1

T
oo o
— —
[=1 [=1
- l

2018-03-204--—

@
=
4
[
=
=
oo

P

— BRI R 2 P T C Bl S P RO R — PRI AR 260 00 i e ol S b e b S S i

T AREEFT 2013 £ 8 A 1 HAEN, Ake@ e vEResREMHER 6 M. #Ed

GG AR BAAR IR, AT G & I5 7 B B LI 75 5 3

Eo AFEGE D RMPICT 2017 4 9 H 13 H kA A,

§4 BEARE

4.1 B&2HE (RESZHE/NA)

B[] S AR S WA A R B LB 24

a4

IR %%

(EAFEE R EL PR

EREHH | BEEH

UEFR LA
B

B

R

A Hk gk
Eeai

2017 8 H
8 H

15 4

e Rt e ot e 7
15 4FEZR Mok &2 )77 . H 2003
ET HE 2005 4F 4 HEY
BTN RAT N F i 27
T 555, 2006 4F 3 A &
6 H1EEBGES A 7R 7R
1T AL NHGH LS
2006 47 H % 2008 4F 3 H,
1 AL S A PRA A
RIS 2P, 2008 4 4
H#E 201546 H, fE41A
FER G A PR A A 4

&
a1
b=l
H
N
b=l




RAINIR S & W77 2018 4R35 3 ZJE il

AT i e W a AR R B
L2, 2015 4F 6 1% 2017
5, ERREERE
PR 7] 25 = 7 BT R4 AT:
AT .2017 4E 6 AN
RAMREESEHERA
A, ERELHE . H
2017 4F 8 H &4 AT RAE
IR % % SR e SR I i
FINEHR R LR LS
H; [ 2017 £ 8 HEAH
fERA MR E A Al i i 5
LN e Sl S e R
H 2018 4F 6 A & ALK
A IR E 25 40 5 5 25 AR
KR GEEESEH; H
2018 4£ 9 A &AL RAE
TR P ARG ) 52 BA S 5t
BRI A e S e
HE; H 2017 4F 11 H % 2018
T HITRA IR sE 2R Al
i F RE S 4% T R 4 2
G7H,

e O BRI E I B H IR A5 5 5 [R] AE 20 H mliAR I 6 BN AR RO % HBIIR S
@UEFE ML) & SGEA GIEFR M G BEASAE B IMED) IR R FLE -

4.2 BEEANRE AT EEEEERFERB KA

AN, FEE S GEFFREEEIR) M DSEREN . RS HUE M
REERIMAE, REWLEM . BRI ST R NS BEATE I G50, 57 A% 42 il XU PR A 52
» NEEEHBFFANVGER BN . ARG N, IS FRBAGES I, TIRE LS mHT
A N BTN

-

4.3 NPT

4.3.1 AV 5 H EKIHATER
NEEREARAT GEFFHRRIESE AT AT SHERTEL) , 788 T A2 V56,
VS G BT A LTRSS R — i il —iiin E H S A S e BE SN, R

#6714 7



RAINIR S & W77 2018 4R35 3 ZJE il

BB BEF T RIS ZHIAT . SRR B S RS, TR T B &
AT LA PATE R

MNTMNALS, ~FRMTZSHRZRGETA T AR, RS0 KRGS PITHBL ¥k
RGURFIPAT AT ZFT; WAL, AR R R AL A Z W F H R 5

XTIy, N RISEERATIRITIAAE 5« A2 5 IR R AL 5y AR T 58 52 5 I 5Z 5 v WL ]
B, PRESHBRAGTE N TFHZ SN W86 FiigRIE, AT RAT IR HIl5E
LA ] 4 AT INAL 5, R A 22 PR A8 5 RO R E S IR AL I S i A, &
F ORI S LA 7 T A S UK A 5 25 AT 20 T -

ARG A, AEEEE BN AT 5 IS 2 R A ST, RAIEAE— R AT 2 5 7
WU (5 2 o

4.3.2 RERX BT AT

A PRSP SN R G 2 () R H SR 52 5, AR 1R e S 3 A 158 S AR i Szt 1) 7]
HRIAAE G o ARG N, ARIEEGARKIT R 2L HE N, MAETAREHAES50NS
JIT s FE a0 8] H I 18158 Sy AT 50/ PR B 300 B B i ik 27 24 H s 21K 5%l 15 o

44 REWAZ SRR RWAZIED T

2018 A =F %, BUORAE IR i M r T, RATIEIE MUF 36 SCRRRAT (R SR RIS
R, AR ORI 2 B SRERAT IGO0 BB VAN R SCRE DB, B T Al & e Tk % 1
FALAT IS ZE M) LA — RANBORE I, R KRERE L2 f# 7 iz on (5 FH XURG = e AR, DA%
ORI AT% L Wi e 145 F B s R NATBONHI R, ARG, =S g A ikt
KM T2 )G, 1E 8 A2 a R #ilE B K

AN, ARG R P E AN ARSI T, WIS G, 5 e R R
73, W T REME I RIS R EUE AU Wi R T ATE S, MAIRGL REhlE s
BURG & e erh v Z SR M EBON IR, KIESE N 7RI GO ELE . R IR, A
KA/ R, A BT . RRIGERAE £, A RIZ PR mA S HRatE, 780 R HEIT
LG ATATIRSS 5 F XU o ORAE TSI PR [ B SR HUEE s g [l 3



RAINIR S & W77 2018 4R35 3 ZJE il

4.5 REPANES KNSR

A 2018 4R 9 H 30 H, AL A RMAUSEN 1. 1143 J0, AW N EFEIE KRN
2. 14%; ARH:4r C R BAHE N 1. 1060 TG, ARSI ARSI KAy 2. 03%; [ ML &% HLA
FEMENRE N 0. 34%. AJE4: D RILEMAIE T 2017 £ 9 H 13 HAe S A MR, 2017 49

H 12 B &id{E N 1. 001 Jt.
4.6 EMNEESFH ANBEE LS T = E TS LA

A AN AL S ANFAEES A TAEH S M AR A NEAW A NBE e T 15
AR T H T Ji s

§5 REAGRE

51 |REPMREEHR~AGHER

i H e o) HEE R BRI (%6

J7
Jin

#

SERPES
]

ababs
g | [

PN,

51 - -
[i] 5 YA e 52 % 1, 205, 879, 927. 10 87.55
Hrp: g 1, 205, 879, 927. 10 87.55
BE 7 SCHFUESF - -
4 T BT - -
SRMITA A B - -
SENIR A 4 Rl gt 7 153, 052, 589. 58 11. 11
Horpre SEBraREIE ) SRR &
i Aves
WAT RS E /AT S A 6, 534, 120. 51 0. 47
Hoptr 5% 11, 906, 000. 37 0. 86
it 1,377,372, 637. 56 100. 00

\&
=iy

S

B> |8

d

5.2 |WEMIRZAT UL RO ERBAE

5.2.1 REFRZATIL YRR ARERFHE
I ARGAREIRARFFARE .

&
[ee)
b=l
H
N
b=l



RAINIR S & W77 2018 4R35 3 ZJE il

5.3 MEHIRIE A RHHE S ZE ST #E AR/ M EF R RN+ 2 BEE R R 4
E: AREARRERRFFARE

5.4 MEARE GBI RNBFREAE

P i 75w ARME o) b A BB ] (%)
1| EFxfGiz - _
2 | JATER - -
3 | EfbfizE 527, 468, 000. 00 38.61

Horb: BURME SR 527, 468, 000. 00 38.61
4 | ks 8,927.10 0. 00
5 | AVA R BT 2 - -
6 | FHAEERE - -
7| AR (ATAZ ) - -
8 | FMEAFH - -
9 | Hith 678, 403, 000. 00 49. 66
10 | Ait 1, 205, 879, 927. 10 88. 28

T HoAth i 7 BUR .

5.5 MEFIRIE A RME & 2 F ™ E LI R/ M HEFF R BT L4 B R B 40

e | e WREH | HE GO | AniE G | Dous EH
el (%)

1 180204 18 [EJF 04 1, 500, 000 | 154, 365, 000. 00 11. 30

2 147551 18 kit 10 1, 100, 000 | 110, 088, 000. 00 8. 06

3 1805267 18 JAl k15 40 900, 000 90, 108, 000. 00 6. 60

4 147564 18 A[F 25 800, 000 80, 232, 000. 00 5. 87

5 180209 18 EJT 09 800, 000 80, 136, 000. 00 5. 87

5.6 REFARIE A RME G ZE S #E IR/ EF R ET 14 B SORER SRR 3
21|
T AR EAR I AR RRFAT B SHFIE SR -

ﬁ;
(o]
b=l
H
N
b=l



RAINIR S & W77 2018 4R35 3 ZJE il

5.7 MEHIRIE A RHE G2 S 7™+ E LI/ M HEF BT T4 St R B3 A
T AEEEAREHIARRTH SRR

5.8 5 MR LA RME G RT3 E B /MR BB T4 AUE S 5 B 48
T AREEAR T WRARFFABGLE

5.9 G HIRAR SR B E R A F LU

5.9.1 A E R R T BUR
KB4 P A TE B 4 T v A TR 0 B0 RS S L LR L (5 B RS, ARSI RS
SEBEREE 5 .

5.9.2 MEHIRAFZESTH K B FUH S M8t 2 B4
TE: AR SAMA AR RS A E AU

5.9.3 A E R S B IR
ARIE G AR IR R FEA E AU

5.10 BB A ARG E

5.10.1 AEEBBENRTTBIEFRRTEEREEE BB RSP LRAE, K
R Har—FENZR AT ER . LTTRER.

5.10.2 AEESRENITEREZRFEHES SRR EILREE.

5.10.3 FHARBE =R

s 47 &% Go)

7RIS 33, 997. 02

ISCUE S K -

ISR -

MRS, 11,663, 172. 73

o2 WAL R K 208, 830. 62

oAb NG -

FEER -

HAth -

O[O |O1 | |W( Do~

&t 11, 906, 000. 37

b
o
=
o
=
=



RAINIR S & W77 2018 4R35 3 ZJE il

5.10.4 REFAREFHE KA T BN R TEG AR A
T AREEAR WA RRAT T H B T 55

5.10.5 & &5 HIK BT +42 R PR RUE 52 PR 1 SR UL B
E: AREEAMEIIRRFTABEE

5.10.6 HHEAGHE MHERF AR
H T DU R, 20902 5 A T2 ) ] BEAEAE R 2

§ 6 TFRAEE OB

B

BiH RAMRS ZHF | RAENES S | RAENRS £

7175 A Flfiiz C FIf5iZF D

i 5 WA 5 4 A0 AU A 484,933, 537.67 |  75,171,048. 17 -

i R 30 1) 22 4 e F ) 47 0 904, 360, 626. 60 797, 732. 23 -

P - A SO ) 4 A s ] 470 202, 173,645. 24 | 36, 909, 200. 24 -
i 45 HA A 18] 5 6 9 43 8 B 4 A

O BL " 151 ) ) )

R B A A S A 0 i 1,187,120,519.03 | 39, 059, 580. 16 -

§7 ZEBEANBHERTRERRFESRER

71 ZEBEANFHAEEHHZNIFL

e AR A TG BN R AL S AR DL o
72 ZEBENEHBEERERELE S 5 A
e AR HIA O BN IS A B R R AR SR O

%11 T 14 T



RAINIR S & W77 2018 4R35 3 ZJE il

§ 8 MR RE FRHFMMERFR

8.1 REHNE—BREFRFAESHBLHIAR RGBT 20%H1F 0L

1 AR R S S B L IR R 4 R
% T
FA e L 1 ‘

A 1) g ] By
» A BB L 20% AT (4
K= ‘ %] % i £
§ F e i [ ]
5l til
Bl R

1 120180701 20180926 | 190, 475, 238. 10 -1 —1190,475,238.10 | 15.53%
¥

2 | 20180927°20180930 - | 449, 639, 388. 49 - | 449, 639, 388.49 | 36.67%

3 | 20180927 20180930 - | 449, 639, 388. 49 - | 449, 639, 388.49 | 36.67%
/I\ — — — — — — —
A

P A XU

Lo RAUBE [m] XU

ARTE SR SR B — BB A T e A b AT ) m A < AL (T 20%, D) T s B [ P
e, FIREFEL:

(1) BEGAERN AN TR BL R W BT 7= T LN, 7T Res ™ A sk & o mxE, BRI
Wrs G SRR i 4 A0 L9 A B BIGEE I J  A ATAAAIY) 20% ) B — 3 8 3 R AIBE [ 5| i LU [l ik
SEHEANFRAMRE (EEEF) M205%E B EHIER, gL 2 SR H ULE GEA%D KA
Eablnl, HeE AW RERYE (GEea ) FIZ20E EHE RS2 G e R R, X RIR BB 5[]
IR IE S 5

(2) FeEE BB B UESR DANLAT SR G0 m] (L5 75 22, U AT REASE Ik < B 7 1B 32 AR i,
SN R I A A 2t 7K

(3) DI ERE TS A, AR [ SR N RS g 07, 3 B B T BLBOR B3 5

(4) FEE TR /N, T RE T B 5B 52 PR T AN BE SEHLE & 15 A 240 ROBE BT H 1A B A3 8 S 5
(5) KA A] T 3k G 5 P AL N, ARERE S AFEE RS AT, LR AR < & IR 1 20 5 T i 5 [+

12 T 14 W




RAINIR S & W77 2018 4R35 3 ZJE il

SLIESL. A
2. KR
FREE KB, R RARRI AR &, SBOP PR A2 LRI

8.2 MR E BRI MM ERE R

RGN, AEESEHARA T LRI A

L 20184E 7 H 2 H RANREEGE A R A A MEFR S 2018 42 6 H 30 HEE
WP EA

2. 20184FE 7 H T H KTHEFEAHBGESIG M 28 E RID ARAR I
M FE S W AR L 55 I SN2 R BN S A

3. 201847 11 H RAENMRIESEEARARIE A%

4. 20184F 7 H 18 H RAEMIRY & A HIFF UG BAUES B HE 43 2018 4R35 TRk

of

5. 20184E8 7T H LT NI i alHE &34 MR YT I A R AT R 43 BR A W1 I FIF
T 4 5w B AR SRR 55 . RIS 20 2 R A IS B K A

6. 201848 7 10 H RAMRILEGE AR AR HIEA

7. 2018 48 27 H ARG & HF & WU G AU SR 4 BT 42 2018 4F AR R AR

8. 201849 H 10 H RAMMIESEHARAF KT RIE A ATEL AL

9. 201849 H 14 H RANNR L & #H) 2 HIFF U 7 B 5 B B2 3 ST R I L TR [m] e
Hlb 1At

10. 2018 £ 9 H 15 H RAEINER 2 25 3847 52 M Ut 27 AR5 $5 08 5 4 B4 55300 B 45 S 3
(2018 4E55 2 5

11. 2018 £ 9 H 17 H LT T #0 HF iaU L G 300 52 5 & 9 AR WAL R Sl ik 2 b
% TR In 2h A S B (1 A

12. 2018 42 9 H 28 H KT RAMNER L 5 HYH e WTF I3 57 L E I3 $5 95 5L < A T R AR A
(A /NEUS DR B AL BT AR BB BUCRE 4 & R AT A T s A

13. 2018 429 H 28 H RAMNR L & HF] 5 I Ui 7 BUE SRR R L & B T

14. 2018 4F 9 H 28 H RAEMNR L 5 8F] 58 M Ui 7 B UE 5 $5 R HE S F R B

&l

b
&
=
i
=
=




RAINIR S & W77 2018 4R35 3 ZJE il

§9 £BEXMHEF

9.1 #EBEXHER

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

9. 1.2 (AR S & HaAE WIT UG BE T B 2k e 52 T A5)
9. 1.3 (RANMNIRS & R T U= ROE A R Rk & R e A F)D
9. L4 (AR D & HAE IR G BB AT 0
9. L5 AR IAS

9. 1.6 FEEFEH NS BHEALIE BNV 7] 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

RAMRESEHFIRAF
2018 #£ 10 H 26 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


