HRZTRARS ISR ES

2018 =

.
=N
f—a

5472

=R

20184 12 A 31 H

HEEHEN: HARESEHARAH
HEFXEN: FEBRITRBERAA
ZEHHEE: 201941 A 22 H



AR 2T RA RS BR8P R 4 2018 458 4 TG

§1 EER

BB PN IFE o MR R IR & T R R EC ., R P IERRR B E X
B, XA e L MR AN S8 B AR A Bl BOE R BT

BEIEE N EHRAT R AR A ARG AR S A FHE, T 201941 H 21 HEK T
ARG M S fabr . SHERIAE S GG AN, RIES AT R RIS,
PR IR Bl IR

B A R LSS A . B iR B SR N B S B 4 e 7, (AANRAIE 4 —
SE BRI

BTSRRI ARR LRI BTH KU, Fot & 7E A B30 00 N A2
[ A B 4 (4 S5 UL B A

AR P SRR A T

AHREWIE 2018 45 10 H 1 Hilg® 12 A 31 Hik.

§ 2 B&F M

R4 TR HH 2R ARG
e AL 002456
5T oy AR 002456
A (Y LTI
HeAHAENH 201643 A1 H
W IR S BUEA 737,961,056.30 3
s b Wi iz IR A SRR, 77438 i AR 40 2% (1) X
B W, JFTREA T 1A E W 1E .
AT A o RS B P AR A BE 2 R, R
FA1E € Ll 2 205 fR%: (Constant Proportion
Portfolio Insurance, A FHFR “CPP1”) g, Ak:4:
TELRAS JE S PN A4 P48 A S DRAS SR, SISEIOF IXUR: 9% 7
FRA B P2 MR A BN A T RE RN B =l B, I i A
S, [F, AR S BB AR (i e XU 9% 7
e s R ANE, v SN TSRS e . AR
PTG
Tﬁ:
1. B E R
2. fiigr (AEAIEHRA R 50N,
3. AR FBRE T SR
4, RV AL S FR AR T TR
5. B i S 0% 4% B g s
6. MR TR

%1 312 it




LU RA TR G RUES BT 2018 458 4 TR

7 BESCRFUESR BB R0
8+ BB BT I B SR 5

9. BULERE T A .

b &5 L A i v N BT AR B ZFEIERAT @ AR R (B E)

Febr 2 BERIES, EZ5 T { i

25 fﬁim%$ﬁ ML, B TR B A
HH o

HEEHN R SEHERAA

HEFLEN HHEARAT IR B R A

HLEA e E G E s AE R A

T @ oy 3 ) S TR RR HEZ AR E A HEZIuRARE C

T @ 4y RIS A Z RS 002456 002457

e WIA T & 7 B < (R B
#

737,961,056.30 {71 -

E: HTARSE CRMBMBOLEMRTHIARRAGMH, &GP REONEEIATES AR

TS DL o

§ 3 EEMFIETrMESIHERI

3.1 EEMFIR

A ARt

F B 5 Fa b WM (2018410 A 1 H—2018 £ 12 A 31 H)
LAHA & S IS 2 1,648,761.67
2 A SHA]E -970,527.75
3 I0A T35 35k 4 4y BUA HA R -0.0013
4 ARG 5 = 1 H 781,293,479.26
5 R B S B E 1.059

T 1. BRI SHRI A IR NAWBEE 5 2 e 1 S 2, T2 JE sl

KV BT P

2 A O S B as 15 2 AR SN . s

HAt N A5 2 et a2 sk

a) FHBRAH B 5 AR, AR A ) O SEBUC RN B A 2 e pir A2 shiieas «

3.2 &R ERI
3.2.1 AMEYWESHITIREN KR EHE S FE VS B IR R K R
R CRIE
N WK | SRR | B |
Ir @ 2o | micixe | TGRS | 00 00
HED
HE=AH -0.09% 0.10% 0.69% 0.01% | -0.78% 0.09%

3.2.2 BESAFENURES RHFEM KR LIS RIS R4l

%2 312 it




AR 2R & RS PR S 2018 4R 4 IR

MERABHI B
FE R 22 FC AR AT B B 2 00 B 32 v P 1 5 5 ) 3 4 e e R 0 A A= ) o sk kA

2016-03-01 ¢

st E

w

1 T

w0 w0 w0
— —
] =
L] L]

2018-12-146

a
0 TF-09-9 34
2017-11-03)----m-3-
7-1

7

a
2016-08-014}-------
a

]

L] L] L] L] []

— b Qe R o M2 L R S b i

il e
-

— i e s Do R 5 Rl S R D R

§4 BEARE

4.1 4 (RESLBEDH) Fh

w4

EARREEHHEGLH | EF
HA% HIRR Ml L]
B | EAERN | FR

5K H

1, SRR, 2012 4E 9 FNONE 23
SEHARAR, CEHTR, EER
HEhH; 2015 A F RS EEA R
AF], AR R 2 R AR A AR SR
Ty ﬁ%A\%ﬁ%%ﬁﬁmﬁﬁéﬂﬁ#
o 2016 4 3 ] 6 B 4L (LOF). i@k RIGH &
- H1H REANER RIS HE e R G

BIRAAIEFHR RS Hrswizi
TR AR RS E S S, U
AEFA T 22 B 1 AU 7 B R TR AR B R 4
2 RAR AR R 4. #
P AR R IEIC B R A BRI v i 4

B3 12 W




AR 2R & RS PR S 2018 4R 4 IR

TR R R R B IR & TSR 5 At
& THE 3 FE P i R R
HRGMIEFHR LS (LOF) a2
e

Ee 1 AR EAEESLHEMER OIS S FRERH, JaER 2B ER H L,
Lk o BB AR D AR MRS BUE R e A CERD HY;

2 UEZE AOVAE PR SRR e AT B2 UEZRAL MO B3 BEAR A BRIME) oG THIESR
NP PSR

4.2 EENNRE N AZEGBIEMM T H I

REEHANFY: AARMREHN, ARESEHNHEET (PENRITAEIES 35
BGE) « (XTFEEUEFHF RIS IBMEE BINEY) A SR ENE N S FE 3 TSI it o U 11
FUE DL R AR G B < R S i R A SE , ARSI M B 51 0 Ji 7 2
AE LB, A/ B RIS AT IR T, ey NSRRI . AR A,
HEIBERBAREREI, ERFEEHFAARZIAT N S RB G E RSB AT
B RIEHEI I & & FRE -

4.3 A PR GET YL
4.3.1 A 5% E IR AT B

BGOSR SR B IO RO A B R AR, MR R A A AT
BRSNS R BN SL T T A IS P PR R R R, 5 P A e PR A ST
CUEPTER . S EE A AR, B REE RS, BRAK. %
OB 20 B 4 PR DR AR SRR 5 4 5 20 BELE B2 AL B A T LA 1 o
55, RIS IR R 0 T R PR B LR o A PRI S BT R SR ) P T
BHRHA TR, ER T TR T AL R ARV A 1 AR 2 £ e

4.3.2 REZ BT AT

FEEE NIRRT H G 2 A E R H R IAEE S, g2 b g S EA A AL
Ty FR e S35 B[R] H I IRV AE 5 o AT 45 B8 2 T 5% B SRS B 2 1A 45 5 S & AR B IR0 H I
A8 5y, B HNESRM R T G A IR L JSRIKTE, JIFRAILRAE, BaiEh
FABHI A B E A AT 43 B8 (R A5 S5 R b o

ARIRAEIAN, AIEE KL 5 B PR A DGEENE M RS & RIA KERPAT,
AIEGERNTAHREHESHWZE S AT a0 R H R R 5 5 ANELE AT B/D () Bl 58
Gy I RS 2 H A 2= S%HITE T o R N R R I 1T e S BN A T4 5 AR 2
K ERFHEZ DTN




AR 2T RA RS BR8P R 4 2018 458 4 TG

4.4 REBAESRE RIS ESHT

2018 FEPUZRLE, ZTF MATEAIKIRER, 5 5 BRI AL DU R A i 2, g oh il
SRS RS ABIEIRE, A s LR, EATISRE, WieEs TR, g
FRIRAOR — M, W22 2 BRI RS I BB TR0 T . g ORISR L R
i, HE A

TEMBCR T, ST ARSI, B KIS [R5 A I T S #R AR S A Bk (8]
SKHOE R AR, H5E SRR RE A KT . ZH TR R BRI E, 5
Ui R 26N AT (2 AR L TOVEAT I o 2 BTHHC IR B T GV A5 F A ik 5 A o) /e DY 2=
A Bt i, AR A AR Rl R RUBOE Ok S, FF2L 8 S, (HREHE0EHE &
PRI R H AR Rl 55 A DU R R . HBTKE, T8 0 XU if AE A2 08 (B T, ARV
A7 F T AR BRAT I WRABAT B AE AR Bl

1737 [0 J -

DUz a2 [ Y SR 2 AT 52 5 BRI T 0 DA S v Rty R P IRy s 2 e £
s, KA R A IORIE R 47, 3 s S S B R R BRI, R 2
S TR R SRF, FAT I RA R,

VU2 2 i SR T 4 52 AR i F S M) v TSI S 4k 82 N ik, R ZRER,  BAIRSRYR
FEE11.61%, AR TRk 11. 39%.

B AR BB«

2018 AEPUZRRE, FAT™ ks IR I G G IR E, IR REE M TR AT T Ry
1. BT ORAMIRIT BA G 57 FATN N BOZARE, FRATRAC T B S 557 1B
T EAR, HTBEER % EAT BALH GG A S, FRATREAC T 52755 1 RC & Ll

4.5 MEHAZEES R FRI

WEWIN, AEESAHAHEIE KR -0, 09%, [FINE S HER K24 0. 69%.

4.6 MEMAZESHFA ANBREET HETE A

WEHIN, AH AR R AESE A TAE A IR S @R N AN — A A
WG R PHHEIRT LT AT .

§5 REAAMT

5.1 MEMRESH=HEFM

5% | A [ em oD | AEGRWCMHE ]




AR 2T RA RS BR8P R 4 2018 458 4 TG

(%)

L at #5255

23,585,576.66

Horpe R

23,585,576.66

HERBE

[ 5 WAL 45 B

709,428,092.12

Hrr: fid

709,428,092.12

S

REEHR

BRI AR i 1R

KNIRE 5

Horpe KW R SRR

SRR

AT AR 54 1 it

37,425,096.59

4.73

HAh 5™

20,421,605.36

2.58

it

790,860,370.73

100.00

5.2 MEBIRIZTA R ERRAE
5.2.1 MEWARBITVRABEABRERZAHE

SEEA: NRMox

(N

GREs

NFHHE G

oy e < B AR EL A5
(%)

R R M, il

KA

il

13,689,350.72

T B0 IRRSOR A P AR,

I

HORFZ

AEBH . AT

6,035,151.00

ERRiIE V4

5RO B AR RS

B4

3,861,074.94

Ll

AH G5 7 55 e 55l

AR AR 55k

KA RIERI 2 FE s o P

JE B AR SS  ASFRAN I Al AR 55 M)

HE

PARMMS T AE

b R E AR

nimlo(mlolzlz|t|R|=|"|zlo|7|o|lo|o|w|>

e

aif

23,585,576.66

5.2.2 MEREATIL RSB BRE R ER R LS

%6 7 312 it




LU RA TR G RUES BT 2018 458 4 TR

AT AR IR AR FFAT B IOE B

5.3 IMEWIARIEL A FOHE 5 2 G B 5{E LB K/ HEFP R+ A2 R B R A 4

SR AR

e | mEmem | mEsk | RGO | Al Go | e
Eefs (%)
1 | 603899 JRIECH 185,100 5,599,275.00 0.72
2 | 000429 HEE A 546,900 4,588,491.00 0.59
3 1600519 pivliEae 6,300 3,717,063.00 0.48
4 | 601169 LR RAT 642,300 3,603,303.00 0.46
5 | 603156 FEICIR i 52,804 2,148,066.72 0.27
6 | 002242 JUFH R AR 120,600 1,930,806.00 0.25
7 | 600009 N 28,500 1,446,660.00 0.19
8 | 002892 REIR 11,000 294,140.00 0.04
9 |601319 PR 47,913 257,771.94 0.03

5.4 MEWIRELFSF WA RIOFFRRAE

EREAL: AR

g i ST ARMHE GB) ﬁgﬁ%Zfﬁww
1| Exfigr 49,479,000.00 6.33
2| AT - -
3 | &gy - -

Hodp: BURME &R - -
4 | g 15,927,000.00 2.04
5 | AvAT R BT 5 70,161,000.00 8.98
6 | IR 10,055,000.00 1.29
7| AR CATAZHfTD 4,454,092.12 0.57
8 | FhkAFH 559,352,000.00 71.59
9 | HAh - -
10 | &if 709,428,092.12 90.80

5.5 IREHARIE A SOE oy 2 B 1B EL A R/ HRAS BT T A2 s L B A 4

SEEA: NRMT

g . S IRE
5| A Tt 55 24 R NRMME G
T | A i 4 H () NRME T A (%)
18 BTN 4RAT
1 111893169 BUHERAT 1,200,000 114,600,000.00 14.67
CDO012
18 Wit 4RAT
2 111813074 I AT 1,000,000 96,920,000.00 12.41
CD074




LU RA TR G RUES BT 2018 458 4 TR

18 [ P A A R b

3 111897258 . 900,000 87,129,000.00 11.15
147 CDO023
18 BX

4 041800379 DR 700,000 70,161,000.00 8.98
CP001

5 189952 18 M3 f57 52 400,000 39,492,000.00 5.05

5.6 IREFHIRIEA SYE IS B EL I K/ HER VAT 48 3™ SCRAESR
BB

I G ARG IR ARFFA 5™ SCRAIESR

5.7 MEWARILA SMHE S BEE T 3E B/ NP I HT 14 5= & BB W
i

ARG AMEWRRFFA R SR

5.8 IREWIARIE A SO E G 2 S B 1B A R/ HEA R A2 BGIE R 3R A 4

ARSI AR IR AR A B

5.9 MEWIRAR S BRI 5 H LA

5.9.1 IREHARAF B H I B Re AN 25 B 40
RIEG ARG WIRARFFA B AR A 4.

5.9.2 AESE TR KSR BOR

AI G S GAR BRI B TR BT & 3 & 6 R HUE 1 DR A SIS A 58 H AR AT AR
RN TR0 vh A RO PR g, EECRANRBIELE . AR &4, |
X ELGA ST B AT S AT I, 45 SR TUE IR SR LS BN AT, 53
TER AT ILAS, I 2 Sk B Sk I R 5 SRS EAT B A DR B3R A

ARSI e I IR I BT BORE 78 20 25 R AR I B i e P sl Ik S KU RF AL 3l B 7
FoE. SRR, VEUEEATIEE, DARRRE AL A B A KU

5.10 MEMRAZ SRR BHRM L 5 H LU
5.10.1 7341 E G BB R BOR

A e 2 SR GURH I BR N T A RAZH 67 T RGeS, A AR KU
EEEN, DERRENEERK, &SN EG R A Gia Rk £ R U
SRCBTSRR T, B A E I N WA BT R R AT H i S I, I R

p

#
[0}
=
ps
=
=




TR U IRATR G BUEF T 3R 5 2018 4E 58 4 AT

U STE E s W TE X KBS RFAE, B B, TR, OREGRA AN
AL, BB AL AR XS

5.10.2 R IR AT G B A G534 R o A0 4 2 B 4
RIS ARG WIRARFFA B G5 4.

5.10.3 Z<HAE R HH R BBV
AEE ARG WARA EGREREZ.

5.11 HEAAMEMNE
5.11.1

et A B AR AT T2 UEZRRR 18 KIDARAT CD093 IEZ#4RAD 111896805) + 18 K
HEHRAT CDO67 (TEZ#AUAY 111896863) « 18 ) MIUAA B MLARAT CD023 (IEZ#XAY 111897258
) . 18 BRI CPO01 (IIFF/URY 041800379) « 18 #iiifAT CDO74 (IEZHAXAY 111813074
) AN FABAESR 1 RAT AR ARA M SRR, AR g H R —FENZ R AT
BT AETTHITEIE .

1. 18 K¥PHAT CD093 (IEF#XAY 111896805)

R4 2018 4 5 H 3 HARAMMAHI A, ZUEF R AT N IR AR B AT B 5T 48 19 i AR M=)

IR4E 2018 4E 3 A 2 HARMMIARIRA R, ZIUES KT N IRE LS 1l 51 B AR 0 R T 3K

2 18 KIEHAT CD067 IEF#ALHY 111896863)

W% 2018 4E 2 A 2 HEAMAHRA S, ZIEH AT NS S b OER R T

3+ 18 T HIARF L AAT CD023 (IEF#RAD 111897258)

G 2018 4E 11 H 21 HRATMMIA ., ZiEHET NREMAE g KRR %
ESERIE

4. 18 BRILEEHR CPO0T (IEF#LAS 041800379)

R4 2018 4E 8 H 27 HRAMIM K AR, ZIEHRITAREMEE . ERXHEIHEEA
T IS A B P AAE SR

5. 18 HIFi4HAT CDO74 (IEF#ARAY 111813074)

TR4E 2018 4 8 H 3 HARMMIAHIR AR, ZUFS KAT NFITF THi A I3 B F 8 24k
BRI 2 @R A AT UL .

R4 2017 47 10 A 30 HARAMMAARA S, ZUESF RAT NFUIEMEE 1 RATHUM 03
ITRE VAT AR, R .

FIRUE S HHR R PSRRI U s AR ST IR R F5 4% 08 U SRR I 4 A A DG ik
VR 2 =) ] FE PR 25K



LU RA TR G RUES BT 2018 458 4 TR

5.11.2

ASFE AR AT A4 R BOA T B 5 TRIE 1 S IR P AR < TN DA J5E
AL B E SRR AU NN

5.11.3 HAWBEF=HI R

R

e ARMoT

e R &H (o)

1 A7 HARIE S 61,141.45
2| BICIESFHIE R K 1,321,873.19
30| SRR -
4 | BUYEHIE 19,038,560.75
5 | ROk 29.97
6 | HAhMYBGR

7| FERETRH

8 | Hfih -
9 &t 20,421,605.36

5.11.4 G HRFFAE BT R BN BT Fe Bt BA 40

LT
e | s BELH | ARhE G | T (’:: ;%‘EW”
128017 SRR 288,410.10 0.04
123006 IR A5 4,639.60 0.00
128028 BB 956.50 0.00
5.11.5 #E R+ B E AR RUE SZRR ol Ui BH
o e 7 TEZ RN | HEESEE | REZRERL
FE | BRAR | BRER )\ Toom Gey | A o6 "
1 603156 FE TR 2,148,066.72 0.27 | BIES €
§ 6 FHAZEESHFEED)
B
5 HA A 3 4 4 A 760,742,754.67
45 B 1 1) 35 4 5 HR W 3 4 80,747.33

Pl A TS0 I K < B ] 450

22,862,445.70

it TR 5 PR 0 A2 sh 0 B (4 Btk b BLY-" 315D

T AR & B

737,961,056.30

§7 ZEEEANCHEARERBEAEERH L

7.1 ZEEEAFFEESHFRIFHIL

210 7T 12 |




AR 2T RA RS BR8P R 4 2018 458 4 TG

AR I 2 BN TEIE HY 8 A B e A S DL

7.2 REEEANCHERRERTAE S5 WA
AR A B BN Te s B B8 AR B A 1R L o

§8 MBHERRNAMERSER

1 B E R AR EEE R

A S C RO BB EMEHIRRA W RN, AHE XBRL FOERRAIL IR /)
QB AL SRR, SR PR I N RO A SR E A R DL .

§9 BEXHFEZR

9.1 FEXHFEF

Lo o RS B B e O3 e M L S T 2 B R 2 W] (0 304
2+ A RS B R B R O AT T 2 T IR AR 5 R UE TR B e B ST IR LA
3. (HEZTRARE LRGSR ER) ;

4. (B ZICRAR G ISR 5T
5
6

TR
(FHF 2R RATR A TSR R R AR SR U 15D

HEE BN S TR B,

9.2 FFHHE R

HHESEHARA A
Hodhik: A EPRYIRFE KTE 7088 S IH R HRAT KR

9.3 EREHAR

RSO P E R T B A B IR W ELCI st A B, B RN [R] P B R 4
EHARA R AN .

BREER ARG BUG RN, FTEHARSERAHEESEHRGRAR.

RS b ELAE . 400-887-9555

Mk: http://www. cmfchina. com

&
p=i
H
p=i



LU RA TR G RUES BT 2018 458 4 TR

#

RS EHEARAR
201941 A 22 H

p=i
H
p=i



