KRENRBESRIESHREES
2018 EFE A FERE
2018 £ 12 B 31 H

HEFEN KZEEEHFRAFA
EEHEN PEHIBBHERITRMOAERAF
WEXHHH: 20194801 H 19 H



H3%
B B B IS oottt ettt e et et e ettt e e ee et e eeeen e 3
82 LB I AT, .ottt ettt et ettt ettt ettt et s et et ee et e e ee et ee e neenae 3
2.0 BE TR ARIE I oottt ettt ettt e e e e e ee e eees 3
§3 B G R R IZE TR ETEI. ..o oottt ettt 5
B2 BB TRIN oottt ettt e ettt e e eeer e e e e en e 6
3.2.1 AR E HE S HBIHERS K R KI5 F LS IR L o 6
3.2.2 HEESAFRIAERURES B AENKED ) RIS RIS LR E R R R F) 1
B ettt A e et ettt ettt et ettt ettt ettt ettt ae et e e e e et et et et et et et et etates 6
B T A TR oottt ettt et e ettt e et ee ettt e ee et e e e e eneeennenean 7
A1 FERT (BREEEBIH/IZL) THTT oottt eeees e e see e e eseseneneans 7
4.2 AR E AR SEEBITREEICIE ..o 7
B3 AFAT BB ITBEE .ot e st e et e s ee e e e 7
8.3.1 AT AT B B B TR AT B I oottt ettt ee e s s e eneeee e e s e s ee e neneenens 7
4.3.2 BEA G AT ABIETRULET ..ottt ettt eee s 8
8.4 FR A B P B B B B I aB 2T oot 8
A5 HR B ZE G IMEIETEIN. ..ottt 8
4.6 MEFNEESFTFE ANBEE ST F=BETEVEI ..o 8
85 BT IR oottt ettt ettt ettt ettt ettt ettt et e e ee ettt eeenae 8
5L R TR B G T P L B oottt e e ee e 8
5.2 FR A B TR T A R B T B e e ee e 9
5.3 MEBR LA AMME HEE B 7= E LK MR IR+ B RSB R e 10
5.4 FR G B R I R R T R B R B T 2 oottt sttt 10
5.5 &G HARIE A RYHE & ZEE T =13 E B RN I ET LB R A oo 10
5.6 ME BIR LA AMHE G EE B 7= E LK /MR IR+ B B FFES S R A ... 10
5.7 MEBHRL A AMME SEE T =B ELH K DRI AL R ERBEE P oo 10
5.8 &G HARFE A RYME b ZEE B =13 E H B RN 80 LB ABGEBE B ... 11
5.9 G HAREKESFH IR B R A B BTV .o 11
5.10 R BIRAFE S BB R EFRHA AT ZBILTET oo 11
B B R B R A oottt ettt 11
86 TT T IR B IR B .ottt ettt en e 12
§7 FE A B I AR IR BB oot 12
88 UM T B A B E R oottt ettt e et 13
81 MEHNH—BREITFEEESNHULHIEBI ST 20%HIEDL ..o 13
8.2 B T 2 TR B T A B T B B oottt 13
LI X = B SO oo OO PR 14
0.1 B B A H B oottt ettt ettt ettt e et ee et s eeeenanraees 14
0.2 T A ettt ettt en e n et en et en e en e en e en e eneseeneseereeees 14
0.3 B I T TR oottt s et e et s en e e et eeeenaereees 14



2 RS T 15 T S BB R 2018 4R 27 4

§1 EERR

BN Fos S PRI AR T ORI B 2 1 S HERR IR Bl
FORIIN, P A RS bE . A R e B R AN ) R A ST

FLEHEE N B IR & AT IR A IR A AR AR S & R EE, T-20194F1 1
SHEM T ARG M & Fabs. 1 ERIMBEE A EMEENE, RIERZAEA
AR R R MR B TR -

B BRI OWSEAE F S B 5 1 SR U B IE I BE 4 (RN UE 2
G EHA .

FEE NN GHARRILAR R RIN  PETEAT KBS, B8 2 708 P08 W S mT .
1PN A I 4 R S B

ARSI 55 R R A UL

A H2018410 H0O1HAZ 2212 H31H 1k

§2 E&=HGENR

2.1 EEHEARFH

K& TR K22 8 MR I VA
Fer FARY 740001

eSS (Y LT TF IR
Hea A R 20124203 09 H

S =
I S < 4 LI A

58, 526, 595. 3817

Bt Hbx

S R U AL PAIIOE 2 M b i PO AL
BSVTATME SRR AT R AF PSR 1
B AT, AR TR N, g
PR 587 (K AR B

KRG NAEERIET I A R, R RS
Al BRI AR SR R RS DL B N 2
B Ak ST PRk SE R T S 0 o
TR BT R B A LE, [ T S 5
55 PR SR 2 (] 1) ik s i 2 1 54T
Wz AL E, a6 B R B oR
G G 7 Sk, MR A S, S5
SR BB T 7 o

I e W

ARG IR T E AT BOOAE .

%3 T, 14t




2 RS T 15 T S BB R 2018 4R 27 4

A AT IS 28 S N, ZRAVPAIREE . fit
I3 SR B () R L 2 REAE R AH X AR AL, iR
AR IAIERA, G )& S, i
75~ P42 TR R Ie e LA

2. AT P BCE R

AFESAE RIS P RCE SR, SEHlR 3
ATV L E SRS . AL 15 ST e &
T K MBS 4 TR ZOE AN TR AT M [ 98 7 52 i
T AT M A= Ay S A B AT SR AT,
B AL T AR S AR B AT, TR
L E B AR,

3y AL R S
AFESATIACE ISR L, R kIS
EINTE ST I A3, SR e
St E MG A T, R R
U K PER MR B A, MERRAS .
4\ foigr ¥ vt kg

AL TR BT 4 1l 2 S AR B 7 KB
A R AR SR T P s I LT B, FEdsil
WX Rl L, Gl A KR R PR 45
FIRCE . KRB AL E R FRIE R 5E 2 I TR AR
TR AR,

5. BUIEHE 7t 5w

AFE G BAIE PR TE AR R RS SEFLAR
(R e s A R H 0. AN FEBAER T
Hf DURE I (R (AR 27 R A T A 24, 455
WAL Wtk oGR8 5) IR B4
Z R R FE X BGIEEAT E 0, FIHBGEAT A T H
PREE, W AGESIESR A AT, Rk F|
e 2H A KRS W 2 R R ) H 1

6. MeFRIADE #0E Rg

AL AR A SAE AR BRI e, 76
PERG PR (AR T, AEEARIE N, DIEE
WRMEA FEHE), 5B N#HTE, L
BRI RAAM RGN, MERRAAm
KBS G RRE . JE G BN T R He 1 2
YL TR R AN X 47 Tl ) - 0 9 o e 1

B4 T 14t



2 RS T 15 T S BB R 2018 4R 27 4

o BEAh, LS NN T BHRNISIAC S
ﬁ¢@ FRAHIE BN B39 D B4 152 (4%
AR K 3T
7 HoAth Gl T L R SR
X1 MU SRR B BE (N FA e T,
RIS S o R AR I O R SN 7 N N )
5 A S N = B (I B S vl e W P53
B, DARRARA & MRS, SEBELE e Bt 1 PR (E 1
(8

VATt ye i

PVR300F8H0 35 2 X 80%+ HIE R Fe Hok 35
X 20%

PR AL 2 A

AHe IR G BRI BT e, L TIU XURS AN
UM i e TR MR B T gt 4, H
RIS, & TR ke h A A
e DAL A e TS 23 ot ol o

HaEEA Koz B 8 PAT IR~ 7]
HELEAN Hh ] IS S 7 AT B 43 A B 2 )

§3 FEMFHIPMEEFERI

3.1 EEM &t

fr: KRG
FEWSatr ) (20184E10 501 H — 20184E12H31H)
L A 2 S &3 -4, 575, 742. 73
2. IR -7, 413, 281. 10
3. DAY ¥ 35k 4 A BUAS R -0. 1272
4. WURFE G287 1 E 58, 790, 218. 39
5. MR IS B E 1. 005

v A SR AR R R AR« BB A
@W ) FHERAR B LA 1 480,

k

P

?

2 BRI GHEAR A AT R NN AL 5y K 45 145 0 2%

el KPR T P A

- AN OS2 SEiHEAR

AR D A 2 sz Bz i EAY] 2 se (AR sk

T AT A SEbr




2 RS T 15 T S BB R 2018 4R 27 4

3 R AT BRI, SRATIIAR 58 7 G f5 3R rh R 73 IO A 5 AR 20 BE A Hh sk

A ARAL.
3.2 &R ERN
3.2, 1 AR WIS GV (0 1 % 20 5 RN SF B M2 22 6 e
T Wik
ke | Wit
T e
e | TR e | s | TRE L e | @@
o el
® %#®
@
EEREIN
H -11.22% 1. 30% -9. 63% 1.31% -1.59% -0.01%

AFEG AR LU MER A = P IR 3004 OB 2 28 X 80% + HHilE A Fir 50l 24 %6
X 20%¢

3.2.2 HESFFRAEMURES RIHHEN KRRZ) KHE RS A m R
AR BN L

FeElEE R AR RS BN B R S VA R R e R A
(201203H09H-2018512H31H)

016/10/13  2017/11/21  2018/12/81
— reElElEs — UEEES

MR HE S R E, A RS G R AR HE6 A PS4 U0t ™ I B LE 1) 4+

FHEB A RIEOR . ALGAEREIIE S, S I00E 7 BC & LB CAF & B e IRl SS9 ot

HBIZIE . Feed AR H B4R IR, AT IR —4 . Ko H

201243 HOH 22018412 H31H .

2012/03/09 2013/05/13 2014/07/02 2015/08/18




K22 MR MR A I 25 8 3 4 2018 4B 5 4 BRFR S
§4 BHEAME
4.1 BEZH (HEESLH/NH) i
ARG eam |
we | oms 1 35 B
— MEAE R
EHRHI | BT H M
bR E R v g+,
1B 245 I BR DA A s 2
ST, A A AR
iEAﬂm HRAIEIT 1 4
o 20114F6 A MK 224
He 2017-11-
I R s | meman, seemsm.
HesW 13 : o
dik s S bR E R L il
PERES (%) MG, Ho#
PR E R, BT K
L4 P RS 7] FE 4 B
M, LR,
pZeb e 3 T w0 & o 7 e
| ARFELE | 2015-05- | 2018-12- B RA AW, FE
IR AE T4F _
HegW 25 24 G TR R P
Jih 4 2 P AR
1. AFERH . HABTEE, SEH IR RA A ez H
2. EFE MY A BR 42 H M FEUES A AT I MOl 28 7 B BR 5
2 BEANMMEPTALESESEERTEB U H
AN, AFEGEH NS (PN ERERBERIESIE)  GE
PRI SR EEHINE) « GFERERRILGBEE NG A R AL At
O MR TR SRR, MRS R . R 5T, 224 ) s ) BE A IS F 2

B ARNEAE RIS MR AL E, SO SE BT N BER B 2, A 2k

Y BAT AR 2 (AT o

4.3 AR GE Y
4.3. 1 ARG HIBERHITH I

ARHE R B LA BB B
A BN IS o [T, ST AR 4 20 W] AR B 0 G 46308 P A

PREETE . ST

WHET

RPN

PRIFIZH

UM RIBL A B RAA R, A




2 RS T 15 T S BB R 2018 4R 27 4

AW T2k e, SEEMTURCR, FERORBETE AL 5 18] 1A B & DR s o0 &, ORAIE
AR EATE BRI A BB BN

WAL TR TR ST, IAEZ T RGP K 2 PAS SRR, PRAE A FAL
SRR IAT o RS AT S AR A AR T SRS =AY, IR AR R
A HERE Y, B A 57 5 A8 5 o

R HIN, ARIFEGEIN AT T QEFBRREESE LA W A SRR T &
W) A (e B PRAT IR A W A A S D) IREE -

el

4.3.2 RER ST AKE TN
T YR R IUAS I A AE WA AT o

4.4 WEPAZESHIBA RISIBED T

ARG AN, EANLTHAE T MrgrBo AR RIRER, B T ishig
A, ARG B LB, ER IR, BORIIIRECRIS Sy AR
WA, BT BA RIS E IR IR T I E LL B . S8k, BRI E YA AL
(ERBENR S A, 38 A0 SRR A B AT R e 2B Bt i R AR
BCE LG ok, MIERES B, K66 FrAR ki Kk B sl .

4.5 MEMAESHLSEN
ARG WIAR K 22 RIS VR A FE S 0 E 1. 0057T, RGN, K0
VIR -11. 22%,  [R)MV 47 Eb A FE v 25 2 -9, 63%.

4.6 WEHNESFFAASREE R HERE RN
AR AR A AR B < B 1 ELAR T 10T 0 O AIEEAT A KA A2 200 N (117
B
§5 BRAGHE

5.1 MEWIRESHHEHLR

B e AV I L
) 5iH S () e BB L)

(%)
1 Lo FE w7t 36, 387, 056. 31 60. 97
Horr, 36, 387, 056. 31 60. 97

2 | HeHE - -

3| M A BB - -

Hrp: i - _




2 RS T 15 T S BB R 2018 4R 27 4

e SRR - -
4 | HEEE - -
5 | SRMATA BT - -
6 | FKNIRE LT 17, 000, 000. 00 28. 48
Horpre SEWrCE I = B B
IR 4l %
7 iiﬁTZ?%k$n%§§i%&$Té?é? 6, 114, 948. 57 10. 25
8 | HAh 180, 106. 98 0. 30
9 | &if 59, 682, 111. 86 100. 00
5.2 WMEARBATI A R BERBRAE
5.2.1 |EPRLATWHRAIBEARERRAE
s FPES s At o) ﬁgéﬁifﬁmm :
A SN/ NN N 4 759, 000. 00 1. 29
B | KAk 1, 059, 640. 00 1. 80
C | Hligk 17, 246, 498. 80 29. 34
D zi;;égi;ji‘%%éiZiZKtE 1, 400, 251. 68 2.38
E | @50k 2, 226, 899. 83 3.79
oo itz - -
G | AZidiE k. AT Bl - -
H | g Aol - -
I %iﬁigiﬁi\ikVFiﬂﬁaﬁiii 2,373, 660. 00 4. 04
T | R 7,206, 210. 00 12. 26
K| Gk 2,019, 936. 00 3. 44
L | FSTAIRS 45 B g5l 2, 094, 960. 00 3. 56
M| BEATTSUNE AR RS - _
\ I IR 28 3% it ~ ~
D
0 Jiit B 55 A8 BN LA i B B

55l




2 RS T 15 T S BB R 2018 4R 27 4

P | #FE - -
Q | AR TAE - -
R | Xt ARE MR - -
S | &5 - -
it 36, 387, 056. 31 61. 89
5.2. 2 EWRTATI REERERE R EHRAE
ARFEG AR AR AN FFATHE K
5.3 MEFARRA AME & FS B 5 Lo K/ HEFP AT 42 R E S B 4
P | A JBE R A4 FR o (k) 2 fuE (o) AR
{ELLEA (%)

1 |601398 TRARAT 555, 000 | 2, 935, 950. 00 4.99

2 | 002643 JIE Ay 267,600 | 2,708, 112. 00 4.61

3 | 600887 Al Efin 116, 800 | 2,672, 384. 00 4.55

4 1601318 o [H 22 41,800 | 2, 344, 980. 00 3.99

5 |600872 SRR i 79, 180 | 2, 332, 642. 80 3.97

6 | 601888 o [ [ i 34,800 | 2,094, 960. 00 3.56

7 | 000002 7 RBEA 84,800 | 2,019, 936. 00 3. 44

8 | 600498 ISP e 70, 000 | 1,992, 900. 00 3.39

9 | 300285 AR 116,000 | 1,933, 720. 00 3.29

10 | 600036 FHET AT 76, 400 | 1,925, 280. 00 3.27

5.4 MEMREF: WP ARG ERAS
AFE A WIRRFFAT 57

5.5 & HIRIEA ARMHE G E ST H#E LB NP R LA s B 3 4
AIEGAMRE WIRAFFA G55

5.6 MEFARIE A RMME A ZEE R 3E LB K/ D HEFHTET 48 R TRAES 3R 3

41

ASHE AR AR R AT B8 SRR o

5.7 MEFIRIZA ARMHE G ST 3E LLBI RN HERP T L4 St R B % W 4
AT AR WIAR A ST 2

%10 g,

#1450




2 RS T 15 T S BB R 2018 4R 27 4

(9]

.8 MEFARIE A SO E 5 F & 5™ +E HLBI R/ HE - RO HT 48 BUIESE 3 B 4
I AR AR FF A AL .

(9]

.9 WMEWIRAESE I BRI A5 1B 5L i 9
.9. 1 MEYREES TR KB H 7 SR 0 A
ASFE AR IR AT BRI 5258 50

(9]

(9]

.9. 2 FEEH R BRI K HEBUR
AN AR IR AT AR I AL

(9]

.10 MEBARAELSB TN EHER S
.10, 1 AHEFEH R BERBUR
AFEL ARG R IEAT R R 5248 5

(9]

(9]

- 10. 2 IRE IR AT S BB 1 H G 52 R A0 157 25 B 41
AN AR IR AT E Y] 5842 5

(9]

.10, 3 XY EFEHEBR M
AL G AR A WK AT B AL 5 .

5.11 BHHEMEME
5.11. 1 MEHNAESH BT T RIEFRRITEARAEHBER I TIVLRALE, SE
AREmE B —FENZBAFER . LTTHER.

5.11.2 HEMIN, FEERBEHNIHLEERT, BF@HESS RN &EREE
ZAMI R ER

5.11.3 HoAh B F=Hy 5k

Fes EA & o)

FHARIE S 137, 314. 10

I REIE 37 K -

IR IBEA -

IRl &IPS 20, 938. 57

IV N AF 21, 854. 31

FoAt TR _

N | | Ol ] WD~

FoAt _

1L, 14t




2 RS T 15 T S BB R 2018 4R 27 4

8 &t 180, 106. 98

5.11. 4 MEHRIFHE WA T HBIAK T B efi 2 9 4
AN e AR A IR B b5 5 mT ER YT TR PO R 5 AT A 3 JBYI I m] e 57 o

5.11. 5 $RAEWIARFT 148 B IR A 7E il 32 FR 1% Le i 3 B

AN G AR T JIACHT 44 B AR5 A T S PR BER
5.11. 6 BRAGMHEMERHASFHBE

13- DY 5 TN S AL, AR A A e LU SR 0 T2 AN T T 8] n] BEAF A 2
Z.

§6 FFRAESHEES)

AT
5 A3 4 40 AR A 57,971, 418. 45
A5 ST 3 R) 3 4 o ER 47 816, 776. 72
il A5 W R) 3 4 B B2 R 477 261, 599. 79
et W R L PR AR B A (32> LA B
“_» iﬁﬁ” )
A W AR L S0 AL % 58, 526, 595. 38

SO AL S SL R T8 . B N A, R [ A e e R A i
§7 EEEBFHEANZRHBERREREAREESER

7.1 ZEEEANFHELESDIZINER

AT

T IR E B FF A AT ) A0 -
R SYTIYIIR) SN/ FR N A3 40 -
0T SYTH 1RSI H /P 3 450 -
T RS B FF AT I AT ) A0 -
I SR T AT A SE B A0 B SR A EL ] (%) -

AN, AL BNAE H [T B8 S PR
1.2 ZEEHEANZRHERRSERAEST S WH
AN, AL BNAIE H [T B8 S PR

12 3y, JL14 g



2 RS T 15 T S BB R 2018 4R 27 4

§8 RMBREEFIRNEMBERER

8.1 MEWINE—BREBEFAESHBLHIER|BHEIT20%HI1E 5L

N S R S A LR S R T R At
ﬁ T e
| | BELOIAS i
| o | B2 | mie TGEL | E T 4 ;Q
9 0% s} TR X,
i
2018/10/01

Bl 45,714, 843. 8 78. 1

1 -2018/12/3 0.00 0.00 | 45,714, 843. 81
¥ 1 1 1%

e R A

I A7 LI o O A S 0 A L3S B s e 20 (s L, A7 DA T K

K

(1) BB BRI, DESESRARAT NPT R a e, JAEH
AT N RS 50 BRI T B R R N ] REIAT ORI TEAL

(2) EMIRTOL T, AR RS A0S LU R R G BT NI R AL G, mRE
S BB JA AR B B AR KR $-5000 5 7G, 1E 1My n] g 3 BUASE g 28 11 sl AL 4 5
SR S AN B G, A RE S R AT N R AR BB T AR G (M H L2 5

(3) RO BUE LU R I O B AT N KRB [P AL eIy, S 5 fid A e ]
Gl BT AT ANKG n] RETCIE BN JBE (Bl B 5 A3 1) 4 v ik < 00 00

(4) RO B PO PR < B AT N KR B [ AR B I, e oAy SAH B ] it
12 P IAESR, RIS U TR RS 3, BRI G I R KPR AR sl o R, A
o] Oy EAHE /N R B AL B R Y FON L S B2 ST TS s R fr — H % e, &5
SR B BB IR 35

(5) Z2— RGBT NPT (2L & BUA B BUB I AL S B 5060, AL
HENREAN R SR FF AT N AL G 5 e A L 1) HH ) B 2 e N WG o A AR L e O BT AT N
WBE [P - 30 5 BOE — e B A N PIEAT (M5 0 A B BOB R AL S AL 50%I 550 |
T S O AT R T P 312 L PR AR s < e 00 1) P B 48 e N R BB 268 1 XU« 2R
POt N KA R e e N R S BT AR S R e ) 0 2 i AL SRR 50%, 1228
D) e 0 N IR T BE A DA SR UL

8.2 M HE PR EMEZRER
T



K2z G W VA IF 25 B R R4 2018 4F 45 4 =4

§9 RAXMHER

9.1 FEXMFHE=R

v HRERIE M e R G S R K S0P

v K2 A TR R T 4R B 1 [
v KR RIS TR S B TF S0 A E P
NI SCF RN S RS P aie S ot (s IR T
v B BV SS BRI BN

v BEEFTE AL S BRI BRI

v IR I PR I A T T

ﬁﬂb

~

%
%

~N O O1 B~ W DN

9.2 FHHL R
T 4R 5 ) 1 10885 247 K 16745

9.3 HEEHN
PEOEH P BIIE G PN | JEB AT NI T 1 T sl < TN I il 0, 2% 27 ) 8 7 5
o FESCAY LARB G, U nl 0 A B ) Py S &6 & SO0 = s = B A
PEOTE XA E WA B, FTERAE B
BT 400-820-9688
oNE]WAE: www. changanfunds. coms

KEESEHEAGRAF
—O—h&#E—H+H



	§1  重要提示
	§2  基金产品概况
	2.1 基金基本情况

	§3  主要财务指标和基金净值表现
	3.2 基金净值表现
	3.2.1 本报告期基金份额净值增长率及其与同期业绩比较基准收益率的比较
	3.2.2 自基金合同生效以来基金累计净值增长率变动及其与同期业绩比较基准收益率变动的比较

	§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说明
	4.3 公平交易专项说明
	4.3.1 公平交易制度的执行情况
	4.3.2 异常交易行为的专项说明
	4.4 报告期内基金的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
	§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


