KBABRRFREGEIESREEE
2018 458 4 BFIRE

2018 £ 12 A 31 H

HEEFEN: KBRESEHERAH
HEFTEN: PRBITRDBERAH
WREXHHER: 2019418 19H



KIRATR A 2018 4E58 4 TR

§1 EERR

RIS NI HE F 2 S BOAUEAM S TR B M RR B 8N,
TR A A ELSEE L AERA VRN 58 B AR AN 0l SO 54T

AIEGIEE NP ZHAT IR A IR A mRIE AT G A FIME, T 20194 01 A 17T HEK T A
et O S5 18R IFERIABH A G E SN, RIEERNBEAEEERICE. # I
R B BRI -

ARHE G HNRTE LA A B R S R A BRI R S e, (EAMRIE RS — 2 i
P

S AN SOFARR AR LI . BTG R, B TEME B R ST BT 20 D 1 A
S SAINEE VIR

AR I 55 BORERE H i

AR WA 2018 £ 10 01 HiE= 12 / 31 Hik.

0

§2 H &7 ML

B4 AR KA AP IRA
H4 TG 002703
oG 002703

R4 iEfE R LT R
A FABH 2016 4£ 6 H 21 H

T AR I e 7y B A

1,033,873, 034. 74 1

BB A bR

AN P R RS AE AR DR ORAS J ST 2SI A
LA b, S e R R E I E .

AIEGH R NN ZIR: — BRI 2
BRI B 7 2 R )RR B I B s o — )=
R A R I B SR AN XU, B = [ 5 SR o
AL 4R ] 2 E g 20 A PR IS SR (Constant
Proportion Portfolio Insurance, PL RN
“CPPI” ) FESLANIE ™% BN 03 7 B i Y,
BNAS P BE 22 A T 7 5 IR 7= B4 B e g, DARAIE
FEETAE 3 FRAFIARAR L 24, 155
FEE TR A G E

b & L ifE

3 FFEHIRAT e WA B I R

JRS WL 2 R AIE

AIEGRARE IS, BTIEFREESTH
AR PRURSE At A, Ut A0 L IS v T 6% o T 37 3k
& RTBEEREN R EHEE.

o2 14 T




KIRATR A 2018 4E58 4 TR

HEEHA KA AR A
HEEAN P HRAT I AT BR 23 7]
EE AN BRI =B 55 AT BR A W

§3 EEWMFIEH MBS HERI

3.1 EEWMFHER

Bpr: NRM

A8 ( 20184E 10 H 1 H — 2018 4F 12 H 31
I sk W 55 H)E 12 31 H
L AR Sk s 4,061, 576. 13
2. A HHF 5,935, 582. 13
3. IR 15 3 4 47 AU HA R 31 0. 0056

4. BRI S B 1A

1, 086, 526, 739. 38

5. IR I AR B

1. 0509

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 £

Fo
3.2 EE&HERI
3.2.1 AMEWEESDHRER KR RS RS LR HERER A
‘ ‘ MRS 5
HEMKE | BEEKER | LEiEE X ~
B B s - HRHEE | O—6 | @—@
@ FrUEZER) AERESE) 2@
TE=A
H 0. 54% 0.01% 0. 69% 0.01% | —0.15% 0. 00%
23 314 W




KIAVERA 2018 445 4 BEFIRG

3.2.2 BESEFAERRESHBRTHHMEN KRS LIS FHHLS B

70 FRARH) A HL
e i 0 90 T AR K 4 5 1) 30 ol 45 b e G 2 4R 1) B S 00k L

4.78% -

3.98% -

3.18% -

2.39% -

0.80% -

0.00% -

-0.80% A

Ly [=x]
[ag]

'
(]
—

'
[
—
=
] L] L]

2016-06-21 4
2016-08-06 41
01 61 1-0F [---oeebemmmmmnni
-1
017-02-06 |-
017-05-09
1T-0F-24 4 [
017-08-09
2018-12-2

L] L]

[ 8 B PRI — W U D 2 |
E: OFRBGEFMEARLGRBRAGIEEy: BEE BOE. BARIITTEE R 57 15 e 51
FIELBIA T 40%; iR FARAT Ak &6 2 2 92 7™ i B G B 77 B LU AR T 60%, b Bl el 3]
W HAE— 5 DLA RIBUR R 358 EEBIAMIR T 2 e 587 1B 5%, o, BLe B A fssss
i AR ORIES . R IR
OAFFEEHEECHINA RS S FRERZ HEANNANA, @, S5 K E &
HRZIE

[} L]




KIRATR A 2018 4E58 4 TR

§4 BHEARE

4.1 EGZE (REGZLE/NH) f&jh

A MESTANR | §
4, s - G ]
5, S,
TR
fifi+. 2010 4Fk
AR 4 B
KR RAR, L%
A, K WALR, Kbl
WAL I T e Vi O
[— & Hbsmaym,
IR R
KA S 5 R 2 B
. K VST . “KH
S B % GBI 5
e Kb ik ”ﬁﬁ;ﬁ ] s | EREmES”
A, K IR IR
SRR BRI
KL B &
B IL AR K TSR
S e KRR
FEM SRS BVOE S
AR I Kl R
I 4 L R 5 B
&7 A “ KIRAGE
IR R
VIS (I
5,
T I, ok
KR I e 2t 2
s, K o kR
AR B, B
KR SRR,
WEE | & Kia 2m$z”§ ] 06 | 2008 KSR
WA, K AR A .,
WATER AL AL B,
I R Y
v RIS RVOE S
o T,




KIRATR A 2018 4E58 4 TR

“CKIFAFEIRAR
BRNEH IS
RIS A
TR TSI 5
&7 HEnH,

%, PEEE, KE
KRR T2
T RiEREE
a2 e
IR TIRYITT RN
BARBRAA. #
ME SR E S
MRA® . 2001 4F
10 A KA
SEWARAR,
M ATIE AT IR AE
VES Y NEY |
Y- fts 2X T4

S fz;gi 2017 4£ 5 H 20 4F %&%éﬁ\“ﬁ
! zaégé 9 - R A 9
A 5 IEHRRREE .

“CRtsr AT R
Sk RVERLER A
IEHRRREE .

CRIEIAR TR
EICE R A IR
Begie” . K
WA B RAR A 1Y
IEHRRREE .

“CRKIR A BARAIR
BRNEH R4
A “KIRAFERA
TR TS 5
&7 KR EAH,

e O ERAEPHY, SR H RS 2 71 oeg MR S RS
@UEF MNAE IR TS T7 B E TR B2 CUEZRAL A N SRR B 0000 BOAR G E

4.2 BEANREHNEE GBI FE F I3
AAREN, ARSEHNRIET T QEFREESE) « (KIRAIRRAR G RIESF L
WR GG EF) MHEAMA SGEFEMAIIE, PLRSEAE S B )= 51 (0 e U055 BRI F 2 6 %

o6 T 14 T



KIRATR A 2018 4E58 4 TR

77 FEARRIANEE VSRS TSR N D9k e BT NBSREBCRIIA 2, R IS0 Sl
e FZE AR MUE I DL, To B A 7R B ST R VR A 10 3 Bk &M 5 R IR O
ENEEER R = S RPN A K

4.3 AR BHERVH

4.3.1 AFI 5B ERIPATHE L

WEIN, AESEENRPAT T QEFREREEHR T AT 5 HI R SR A
(R e E A RAR AP EHH L) BIHE, NRBZERF DRGSR T AP,

AT G BN AR AN R BB 5 Z TR TF) H S A58 53, 3 RV 52 5 i) A 2230647 5 AT
SEMIH R AT AR o ARSI Ny, A e BT S 4L A 1R 22 5 i 224
FEA LG A, 45 R G A S BRI AN 2w i BE A RILE

4.3.2 REXBITANEI
WEHANREKNARSHFESELGITN, BABEIEESS 55 AT M IFH R FAE
5y AT 55 /D ) B A A8 By et i E 25 24 H RS B 5% LR .

4.4 REHNESBTKIEAZIEI T

VAR R R ARG, BN BOR RS I SR R g K BRI, BIRZ G
HNATHEVEOR, (R I 7 RGRIIE, NAEFHR T —ENFRRIEM . R 5 EEMH
BTG, WOT RIS i, IF4 IR AN ), ANHf s PR . DY 2R 5% i i s
PERFEETERR, DARRBOAN 7 R OARER A RE 3 B8 <M 0 A 7 SR IR IXCIR], A SRR o <5 5 30 R 1)
I R AR R . BEE 5T AT, Kimfiorian R4 1T, 10 SFHIE
et A am — A2 o T e R, 8 A ZE AR A 22 5 il

T R 2R K A ANBUR L3 5, LURBONE s PR SEAR A, o 3 (I B A E
o BRAEJTI, [EE RS A2 DU AT AR SR A S 5, DA as v HL A BR VT IS A [l A7
NE, AEAERFFEGECM AR, & 7S RESEEE. AR E D S5 IHE

And



KIRATR A 2018 4E58 4 TR

4.5 HEBIAZE KSR
ARG A S U I N 0. 54%, AFEE LS B IE IR N 0. 69%.

4.6 MEAARESTA ABEE ST FETE U
AN, AEETHERBAE D

§5 WHEHAEME

5.1 EPRESH-HEHEL

FS it H RSB BRI (%)

&
¥
)

1| BBt - _

Horr: B2 - _

2 | EEeHH - _

[#] 7 WAL 2 4% T 936, 995, 000. 00 85. 47

Hrr fiidz 936, 995, 000. 00 85. 47

B SCRFIESE - -

4 | AR - -

4| B | R

SRATAE AL BT - _

6 | LANREELRET 130, 000, 000. 00 11.86

TN A ENE e N
ST

RATAE G LA e it 17, 541, 547. 54 L. 60

HAh 2= 11, 696, 049. 93 1.07

9 | &if 1, 096, 232, 597. 47 100. 00

5.2 MEFIREEATILRNSTABEHRRAS
AT AR WA KA

5.3 REHRE A FOAME 5 HS T FE LI R/ HEF BORT 42 B = 4 Bt A 4
RIS ARG AR AR A B




KIRATR A 2018 4E58 4 TR

5.4 REAREFFRMIRNGFRIEAE

GRS R HFEE] (%)

Fe i3 b A ~RME o)
1| B 496, 865, 000. 00 45.73
2 | JATE - -
3 | &R 100, 285, 000. 00 9.23
Hdr: BURYEE R 70, 069, 000. 00 6. 45
4 | kSR - -
5 | fMkAE RS _ ~
6 | PHASEHE - -
7 | IR (ATRZHRAED) _ _
8 | FNMLAFH 339, 845, 000. 00 31.28
9 | HAth - -
10 | &b 936, 995, 000. 00 86. 24
5.5 MEHEREA RME SR ER = E LB K/ KT HL42 SR B i 4
F s . HE (5K . o7 3 4 B P 1 E L B
o AR L | ARHME GE) S
= (%)
18 B E
1 189954 i 54 1, 500, 000 149, 070, 000. 00 13.72
VS
18 B E
2 189955 i 55 1, 500, 000 149, 055, 000. 00 13.72
YAS
18 M B [E
3 189956 i 56 1, 500, 000 149, 040, 000. 00 13.72
YAS
18 M8 [
4 189953 7 53 500, 000 49, 700, 000. 00 4,57
YAS
111 18] M 49, 04 4.51
5 880563 7 CDO50 500, 000 9, 045, 000. 00 .5

5.6 1REHARIE A SOHME o H & T 7= E LI R/ NHEF BURT+ 48 B SCRAES B

k]
ARSI AR A AR RFAT B SCRFIE SR

5.7 WEHAREZ A SOME G ST FE AR/ DHEF FIAT T4 5t &R B 4

AREEEAREPRARFERTEIR.

5.8 REHARIE A FOAME 5 H ST FE AR/ B BT L2 BUE S Bt BA 41

AFE AR AR AR AT BGIE




KIRATR A 2018 4E58 4 TR

5.9 MEMRAZESH T AR 5 150 B
5.9.1 MEYREES B R PRI LR SRR Y40
ARFE AR R AT AR B, AR AR BRI 3

5.9.2 AREEF R BIIAB KHBFBUR

ANIE I X 2 M B ABR T 7B B et 5 AW, JF 780 RS BRI B AU 2 kL sl
PEROABS S AE, E B RCE . APk, TR, DIRRRBCS A R R AR . B AT
oy RGBS AN O IEE OB I DL RIS . T & LU BAN ST e PR SR G . JR
WATENE . CRIE S HIRNE . Jah M R 2

AR AE 0 He i A B W 3%, 176 2k [R] A B BT ORI B8 H A

5.10 EHRAZSE T E KR 5 H 53
5.10.1 A E MR RBFEBUR
B M ARAE S R o IR U T PR B s . BRI (5 BT\, A
FE G 5242 55
5.10.2 #EHRAZ SR E FUH R A5 28 9 4
AI ARG WIRAT E U TR 5, WIARRRRE E A5

5.10.3 23 EFHE R TR
A HE G AR 5 3 P R BT [ B

5.11 BFERASWEME
5.11.1

AN AR S B R AR TR BR T BARAT — ZORAT EMRAE, HAIESR (AT EARR B
W ISL A BAER & g H AT —E N Z B ATFE ST, AT 5% .

MRS TEAR MR T 2018 £ 6 A 22 H A AATEUESIE B ATFR: T RARIT IR A R A 7

AR TRARAT) A E T 2018 4F 6 [ 7 H A T BRI R AL AT K

RIEGEBNHS I, MHRENER LM AT, TBU kg e g It . HI8H

% 10 50 k14 0T



KIRATR A 2018 4E58 4 TR

BB AL 3] s UGS B —SE R E R & BN, XA m R R R IV 55 9F e KRR o[RS, A3
S I R RAT RN A7 PP R, TRBI LT AT B TR AN 2 B B ME R AT
A AT P B R o ANIE 22 PRAR I S 5 45 (AU RN AR 2 Rl S5 B BRI RE , AR

LN, ZIEE R REREXT 18 TURERIT CD126 #H4T T 4% ¥t .

5.11.2

RIS IR IR T & B o
5.11.3 HAZE=H R

s RAEH

T HH B < 1 TR R 6 R P S I 2 AP S

s G

e ()

A7 PRIESE

82, 417.05

S ICIE 7 K

Lieireil -

IV ealps) 11, 606, 555. 26

A HA D R 7,077. 62

HoAh YGR _

9D -

HoAt _

© (00 |2 |O |01 |k [W D |+

&1t 11, 696, 049. 93

5.11.4 REWIRFER KL THBOW I T #2 8 5155 4
AT G AR AR5 b T H O B T Fe 7
5.11.5 REWRAT+BBFE P AEREZRIFOLHI U
ARSI AR T JIAHT 14 I 2 A AETIE SZ BRI O
5.11.6 BEAGIREHNEREA TR
HI P& R, 73 T2 AN 5 U T2 (8] AT REA7AE R 2

§ 6 JTFAEEHHERE

LT Ay
A5 A A4 5 4 170 A0 1,071, 891, 643. 69
A5 A A 1] 5 4 i HA D 7 0 363, 478. 96

k- W 77 300 1) i < A D [ 47 24

s WAL S PR 2B 3 A (b L7 -
"B

T S AR B <y B

38, 382, 087. 91

1,033, 873, 034. 74

o111 71 Jti4

p=i|




KIRATR A 2018 4E58 4 TR

§7 ZEEHANCHERRSBRARSER

71 REEEAFHEESRBRIDFL

AN I e BN AT AN B (R B DL 223l AR AT S R B R R AT AR 2

(G

7.2 BREEBANZHERRERALEEI 7N

ARt AR G R A 3 e BB A R

§8 MR E RRHHMEREFE

8.1 MEHA R —RREFHFESHHHLFIXB BT 20%HI1F L

35 319 FEAT R S AR AL 1 0 AR S At L
vt
o SREE SN IA ) ‘
HR ‘ A HIl | ]
BRI 2= 0 I °5: 3 <h i FAGH | Bkt
Al %1 B |

20%(Ee [ X ]

LR 1 20181001-20181231 | 299, 999, 000. 00 - -1 299, 999, 000. 00 | 29.0170%
A

7 R U

AT BEAT KU ], 7T BEAFAE LA IR WU -

Lo ah e KU

A AR RE N 8] 3R] BETCVE A BILA 06 (R BT 7 SR SO AR [m], - < o R S DRI M, AT T 2 T i
— e W KB 5

2~ FEHISTASHIE [ I R 4 2 e [ IR

12 T 14 |




KIRATR A 2018 4E58 4 TR

A AT R B LR B BB T 200 B — B RBURE 01 5 A 1 EAURE[R],  Ji e BEN AT BE AR
(FEEEFD FIZ05E PRE B HE I SO B0 W SRESL 2 M H LR A% KA E AU
[, JEGEEATRERE (Eea ) MLAEBHERZ A SRR g, R IE5H 5 ] /02
J&
3. S E B XS

R (] 2 S 08 BN E 0 B UE SR DLNAS B 00k [0 X 75 22, RT RE A J <5 B3 1 E 52 B AR 2
3 R A A E DY < NI EORE [m] SN VA G B (s, B B R R B
ERIER BRSO e

4y FTEREPRIAE

R [m] i A 2k < W 7 MU /I, AT RE S B 20 B BT 32 PR T AN BE S B2k 6 A R 20 5 (R 5  H 11 S 4
7 SRS 5

5. FE A A2 bl R

RABHURE 0] 7] R 2 3 B B B UL /D, ABERE SR, RIERESFRMAE, Rk e

28 1LV 7 B e T A

&

=

e 5

(¥

Y

8.2 FMII B BRI M EE(E R
AR Y TR B PR R A LA

§9 HEEXHEF

9.1 FEXMHFHER

[u—

- PP M 2 VR TR AR DR AR 15 AU S 15 B8 ik Sy M ) ST

2. (KIRAVRRAR S BUEF R H R SRS )
3. (CRIRAVRORAR & BUE TR IR BT 2 S FEE T 0

4. FEHEIAS

5. FEGEB NG BURHLAE . B LR
6. FEEFEE NG BEALIE. EDL IR
7. A EIEME 2 R Hefh SO

13 T 14 |




KIRATR A 2018 4E58 4 TR

9.2 RIS M
T HRA R TR H X 25 HEE 6009 St Arssh 41 2

9.3 EHHFR
P AT IR A ISR R A A S 2R A b, W e, AT AR A A KRSt 4
B BRA 75

B HE: 0755-23982338

PR HAE: 400-8868-666

Mk . www. cefund. com. cn

% 14 70 3t14

p=i|



