4 18 E
CAITONG FUND ||A—Ed-14\\.ﬂ—_
m H =

o B AR R e 3 e W R TR B IR A R R R AR B R R &R BT
R, EE. HELSRHAE
ATIEHHE: 2019£11H29H

-, F 368 A e o 3 S SR TSR T TG LR A A ke iR
S A

Al K I S A e TR A RS

e 501032
TR . AR D SO g

iz B, BIAREGAE— @ M N EIHIEE, AEzhse
(VI TBE[R] s 7R3 PSS SRR — & IR 2
(W BT AON, TR, B[R & Hi,

e FAEMH 2017401 H 25H

A= INEY o 308 3 4 TR PR A ]

FEHE NA Hh [ TR ARAT A A PR A F]

BV EM B AL LA SRR H EHIE S Bl 4 HA PR ST A A

(O e A e o 38 R RO TS T B TR A B R e X

IEHRER SR SER) « (VHEAE K 2 1 E P

- ﬁﬁziiﬁ@aﬁiﬁiﬂéE@ﬁiﬁ#&’ﬁ%@%;ﬁ%ED%
Fo) o v RS E e ST RO B IR S K
EUE A R IS FE SR N R R4 R
BURBERIAE) &

H ke 46 H 20194E12H2H

Rz [ 2 4y H 20194E12A2H

R N H 20194E12H2H

LSy ey SYGIR| 20194F12H2H

e AREGEGHPEFEARSR R T O T W EAR 2 E TR e B R A Ak IR
IR SR SRR « R (REEF) MAE, AEH2018547H26 HEHENE —
AN BEAANGEMZH, REESTHE ABAWIN . R4 O @ 8 e P8RS
Fe B IR A AR AUE S IR B R T Ry ), Rl 25, AFESIE T E MR,
B PATIRATSE R, ORGSR IR AT AR, HE NI, RO ah R B A R L3
SEHENRATIARA S

MEFESIHIIE] 920194F12 F 2 H 22201912 H 27 H o FEIEFEIIE], 2SIk S i3 G 0 B A N T e £ o]
B T ORI (8] B e A e B AT N, R AN S e ik 0 AR AR 1 3]
SEOR R B R ON I AR B 2 SR TR A R AORSUE R R 3 (LOP) MG al. AZEGIEBNA
s W B AL 55, BB AR AT DL B e N (R SEtide R, R R4



A 168 B 5=
CAITONG FUND
[FTh:S g g

PRy IafETr a0 BBEH . BT . BB IR S AR G H I, RSB AR IR R N A
CUGERES /S EP it s DI

2 MEFRHRE. 6 [ ARl 55 i o EE (]

RIEE B P AR . W] A S dE A 55 BB 8] D b IRHIE SR A2 5 BT AR YINIE
72 Gy TR Gy B (A s w1 A 5 BT I BR D AE Sy INFIA] (9 30-15: 00). T F&4H
BN S5 RGO 55 2 RS IR, FERCH B AR ) (B v e A P AN, 88 5 MNS
MRS LS EN I BAAIE . AZESEFEIN 20 M T/EH, BPE 2019 4212 H 2 H
% 2019 4£ 12 H 27 H k.

3 HLSE
3.1 FIEEERRH

BB NIP B A R, FAE AR Ay 1,000 sE AR G HWRR) . I8 Id B8
O E R HIE R BB 5 JI7c AR G R, 380 Il R4y 1,000 7t AR
M CEHIEZ . DA NEARIEEICFM BT A E R I RARE AN R, E52E
TN R D R AR < A ) BR 1) o 3B I AR 20 ] )58 ) 2 4970 Bk < FR D 55 1) AS 32 LA I e R,
2 H ) B AT < 00 1) PR ), FH D B AR 000 148 1,000 oo (ISR ). 558 N3 A FR I
FLEE HH WA S IR 9 A BGTT 1,000 o (R FRIB 2D, it 1,000 JoIRA 1 o i) REE A (&
HIE %)

3.2 HEHE
RIEG NI TR FA T
R EE (M) Ha 2 2%
M <100 1.50%
100 /i<M<300 /5 1.00%
300 /i<M<500 JJ 0.50%
M>500 /i 42 1000 7T

(JE: M: HIEEH; A7 Jo)

N HRE B R i ik 3 AR D LI Z 37 41 HR I B R 3 T

A EEGEHAMERS S APP. M EA2 5 CRFR“M EEAD HIgAIES,
W B R BRARTT 252 4 AL, EIH0E RSB AT SR AR T 0.6%, J50 H I 2 % [
FE A BUR T 0.6%I, % S5 H A 9% - AT FLARAE DL 8 BN B 7 Rt o 2
TN,
3.3 FiAth 5 AR AR

B E N PEEENEM AR VFIVE LT, TR ER e B AR o 4R A T,



4 18 E

CAITONG FUND

g%

BN BRI (QIF S RIETF BRI e E SR EEINL) A RMELE
TR A L b I = % 5

AR, KA e FR, IBE A RBTVE ] RS . SRR
L HARA R TI,  $R45 BB N AL £ I YR TR L FR W B 0 e N e 3¢

4 TRV 5%
4.1 TR HRER &

RS E A NI RIS [, A2 L [ A3 PR AR AT 100 3 J 41 45, ik
Sy AR N TP ERZ P R IN, Ae ZE8E [B] B () B A 4R 100 £ S 404, [] N e [
3 B 20 A2 B Ay B

SRR N DB A i a0 B e U a], BT S 2RL S (niselal,

A%ﬁ HALES) SN B SO HD T 100 0, 800540
BA 20— [A] e [A]

4.2 MEEBRE
A J5 <5 0 U V)3 P A [ 2 3
FA I JEE [B] B 2%
Y<7 R 1.50%
Y>7 R 0

A e I B ] 9% PR A AN e I 7
4.3 FoAt 55 B FE R A SR

BB EENPEEENEM VR OU T, TR bk e I8z [l 47 A ) B PR Gk
LR, T HKARBIKE (AIFERIEFRRE S BREEHINE)
FMEAETE E AR b2 IRk b EIE R S5 2%

DN NS0T ) P T 3 RIS [, < A PN AE e 13 30 PR R AT BE ORAIE i < 4R B 4.
ARSI, AT R 5 T RE BRI L[], B E S Bl

e RS AU 78 0 (0 PN VA8 B S BT TR A8, JBE f A < e AR AR it BUAT 5K
AR R L R S5 38 A XU
HEFEHL S

AT AN TP BRI AMIY B i S e Bl 55
5.1 BH#HR



A 168 B 5=
CAITONG FUND
[FTh:S g g

B G T O — E I 3 2 o S5 4 4 2 el i HA L 4 (10U B1 2 n b th AN
ONJiE 4 P B U R 222 2 0 20 R Bl o R AR WACHRUAT YO0 AL A 4 B 45 e 79 L 6 o P R e 9 e 22 S
T U RHIBE [ 3% R0 5 o FE A e 4 9% FH El F0 08 3 4

(1) B NKEEIF,  DAFR I 2l ARG P 8 4 1) v ) 9 s 1) R S e b, R AL H
Wb 2 B Pl s VR DI 2l D v P 0 4 v B DU 9 R PR R A eIy, S UACHROHR g kb 22 9 1
HA U 22 B P e BRI 40 00 L PR 2 HH R G 5 7 N R 1 PR ) 9 SR 22 AT 4 22, HLAk
WACEU A7 AR A VR 2 45 T 79 R 5 4 T PR ) 8 236 22 S 5 L 1

(2) FHEEN, Wb RS AR E A, WHBOZEES R S
B4 (1) VBE[R] B SR A% A PR I8, LA 25 4 T B [ 9f 307 5 L4526 4 1) 4 55 U B 5 B
TEAR N F] M (www.ctfund.com) 2o X T4 HBE S8 BV 55 SCRUBE[A] 9% (1), JE 4
B, U N4 B 7 0 0 Tk [ 9 () Kb 38 7 20t B
5.1.1 HHETHEAR

TBE [ 9 = & tH R A0 A0 X 2 H % HH R A0 A X % 2R 4 B[] 9

A G A= W R AR X 1 H A R e A B0 — TRE ] 2%

HI R0 22 B = T 3 A0 X W A 22 B 3R (L+HI A 2 2R 30D

A Tl Y = e ] 2 + PR b 22 2

AN = CEHRESMEX MHEBESmIE — R MEEANES
ARIRELEN

HA U I 22 Bl v 10 P N 4 WA M 2l 2R A 4 TR DA B 00 B P o 0 9 S E AT, A
& FH R o AL

L SR N 4 PR U 9 3 FH [ 5 2 P P, DU 2 N 3 4 R U Bl = Nk 4 [T s WA D 2 o
SR L 4 TR ) 93 FH [ e ol FH 1, DU ) 4 A M B =Tt B 4 s R T 9 o N30
P IR &5 LN 07 V208 B /INER R i P AT, E I 7 AR R 22 AN T 72
5.1.2 BFHABITHEITEZEE)

(1) B EFRA NFEA V@RS e TR G KA S 810910,0000, FFE BT
R, DLAREE RS 2 SIS R R IR & (LOF) 5 BRI e % FRR & R T H 3 4 4
BUHEN1.100070, HNIFEZ SRS IR G (LOF) JE4TH #8058 7v1.2000
TG, MR A AR

IR [ 9l = e tH AR B X 2 H % A0 B4+ X B2 ] 9% #£=10,000 X 1.1000 X
1.50%=165.007C

B G A= R A0 X 22 H A A4 — 182 (1] 2%=10,000 X
1.1000-165.00=10835.00 7

FH ) b 222 Bl = 4 G 00 X R R 22 9 2/ (14 FR T 1 22 2% 22) = 10835.00 X 0%
1(1+0%)=0.007%

T 3 FH =82 [ 9+ R I b 22 27=165.0076+0.0076=165.007T


http://www.ctfund.com/

A 168 B 5=
CAITONG FUND
[FTh:S g g

N B= Ceth A8 X 4 B MRS BHE — 5 B D I HER AN &0
#ii$E= (10,000%1.1000—165.00) /1.2000=9029.174%

() BREFEFA NFFE B2 RIS EIRE S (LOF) E4&/%0~10,0000y, AL
30H M /NT-365H , BRAK i 0 I8 AR e R G R s R I8 2 SRS RS VR & (LOF)
T H RS 81HE 91.10007G, % AV AE ks e R -G KA T H B2 BT E A
1.20007G, WA AT E W T

T [m] B = B A R 00 X 21 H e HE R 0 290041 X T2 [ 2% %£=10,000 X 1.1000 X
0.50%=55.007%

¥ G =T R A B0 X Y H 3 A R 4 4B — B2 [m] 2% =10,000 X
1.1000-55.00=10945.00 7T

PR D b 22 B =H o 0 X R I 22 9 230 (1 + FR kb 22 2 28 )= 10945.00 X
0%/(1+0%)=07C

4 B =82 [ B+ 1 ) kb 22 2%=55.00+0=55.007T,

BN B= CEHESMBIX Y HEHRESMPE — R MHEANEE N
#iFE= (10,000 1.1000—55.00) /1.2000=9,120.831};

5.2 HAth HH#AHR R FIHR
5.2.1 ¥l 5N

(1) R #7038 I HAr A 12 88 BN E B 5 RN 4 4 A 4
ER B o e e A e BN B ) — RO & B e R ge e [ — s E vt it
17, iy RS LS i A AU AREE R A — e N B R —EME
AW ONE) | e TR B S

(2) FHHDPEIEG SIS, 7 B RS AU Tl B RPIRES, AT
Fe AT AT B EIRAS o A —Fk 4 AN [R] 28 5010 32 A7 801 (R AN TSORH L% 50l 55

(3) AR AR INE, B B N FE G B RS A% LIS 29 H % N4
(P3G B A N AR, BB SR, g0y — & R 2 . AR PR
W EEI 2 FGEUIESF I Bt S8 B O H A A ) WA OO E, L4 1 it iR %
HH 2 4 T [ 9t PN 2 5 e N R 4 v O 9 FH I 22 PR SO 2

D255 B 4 F W B8 22K T3 N J < FR I 2R 22k, 2 AN 22 4 JRVG Y BR S it
S o T 22800 2 I FR I B B T i N FR e R B RNy, AN S AR 22

@ % FG o F ) B e N IR HAR T TG &, e dite o ) 22 2% FH O o N R 1) HR
Ak

BAR AR T X, 2004 (REEFD « CGEEFUIT) BRI IS
aan

(4) Fe4EI NI BT H H i kAT & B RS, AR B A K
MR A5 BANE 5 P s AR A A . BE 4 HE N N AE R SR S Ul B
AT A AH DGR o 2548 PR ANAEAS 2 2 & 1 N SEBrf) 2 ATFE T, nIARIE it



4 18 E

CAITONG FUND

DU B A 1 N BIFR 1), (HR B AR AT A TAE H T RAA T

(5) FEGIK RS, B R4 g oL

(6) BERH LGS S FE G I, a6 HREE 10 & a0 35 S A i
15 R — B B WA AL TG 405 1R 2 4 A0 PR T 725 B ML A 3 1 3 & A s A
BEWAANFEPUTE T, WEiJEm e, W R R R e, N B
a2 7 &, R 2 7 20T AT 0 S R T 7 i B LA AT 1R
CHs S 2R s sl 3 ) 77 T FE I S A

(7> FEGVEMECHUI R A et o H v SR At A et th iy, RIS oA D/ e
B S e e - e e e (Y =P e NN B S o TR S S N A = KNG B S e a2
W HEREH G E . EE UK RS RIS 5%, BEeH 2 % 2 s
BB,

(8) I sl H R AR B[R] H AL & BN v s 30 o s AL (R 11, Jk 4%
H 53 m A MR E S, BB ATRER SR H AR, e a8
B, R BT R A hRI R S8 R], K SR R I LL AL CAAT A S BRAM) o
TERG HH IS 2 A B EOL T s ARIA R S T LURAE .

(9) BRATHRZWES KRG, BEEM o T+H1HTHA, T+2
H #5538 1] £ 8 ENM L E WA TR uephe it e, ReEHE NG PRE
A H AN, BAEARDS (RSB o I R A I &

(10) G DF A g H RS 0B E TR, AR AR

8 B 80 = B R A 200 X e HH R G A

B2 [71] 3% = % A A S 00 X BE [ 3 R

A2 B = (% AR 30— TBE[R] 2) X A0 22 9 2/ (1 + H b 22 B )

B NHHIN G20 = e AR S0 — Tk [ 9% — b 22 2%

i NI B0 = % NI\ S 8000 N S A0 A0

B SBLA Y & N7 AR /NS S PIAL, B AR R R 2 A5 H B 4 i) 2
TR RIS BN AR DAY N SO B 2/ NEOS S PR AT, E 7 A A A B
IR FH 2 G PR 7R A

(1D #EH PIE RSN R SRS A R LB HE NP X T RS RIS
DERIRLE , SRR 5 0 F s S EUR BT 1R AN 5 K B S AR BRA/D T4 ik
SRR REBRE, B NA BRI R FH XN 5 7 25 SRR —Ik
PE A BB IE ]
5.2.2 FIEEEHBRNIETY KLE

HIL T HIE S — B, A& A] LR 5 R A i ol 25«

(1) BT FBOE S IR B 1E.

(2) RAEFESE FRE MBS R & E o



W3 17 4
CAITONG FUND
g%

(3) UEFHFA G AERL B AR IR FAF T, RECRA R IGIETHE Y H A 5 7=
{H.

(4) T35 RIZ e 2 s 5 R i B S B AL R, AN RN A LB B 5
ZAZHE G H G .

(5) VEENERL. 4G FIHE B B b 2 A8 B HARS TE .

KA ERIETEZ — 1), RAFKE (ATFFEIER R TR B EREEINE) M
SEAEH BRI 2488 A A . B RS IOL ST, AAFH (A EEIES
PR IL GG SRR E B INE) FUE e EE I 2 ta w ik B A
5.2.3 JpEESHEBHEIN

INERARFE G HEIRIL . AR O S R BN N B S EA TR A
E KRBT IA A IR AT E RAERAT R AR A
6 EEHENM
6.1 HHMEENI
6.1.1 E4HH

ot 36 5 4 B PR W)

W _22 55 ik :  https://ec.ctfund.com

HEHE G TR 5685 B AR S Rl L4 1A%

fi%%: 200120

ZARELIE: 400-820-9888 (fKififith)

HEBERN: T

HEL: (021) 2053-7888

HEE: (021) 2053-7999

ZARME4E: service@ctfund.com

N E M. wwwe.ctfund.com

BHWAES: WBESMER (WE Sctfundds)

APP: IIAi 34

6.1.2 FSrEE B

1. ML

DEATHERIE: HETERITROARA A FEDEREAT RO AR AR T
AT AR AT TEARATROARAR . PERERITROARAF . EfER
TR A RAT . P2BAT IR AR AR RINFHEHARAT A IR AR AR
TR AT IR AR B R EARAT I A IR A ] ARSERAT Bt A7 PR 2 7]

UEFF A A RIS WHBIESF R AR AR . PRIETFR AR A . o E 4R
MEFF R A IR AR ZEIETFAIRIEA TR SCRKIETFR AR AR . KI5 uEZ i

N

g


http://www.ctfund.com/

4 18 E

CAITONG FUND
g%

MAERAF . KITIEFBR AR A BERIEFR A RA T RIGEFF B A RS
Al EEUETF R AR AR S GDNIETR R AT BR A EIBRIETR BT PR =]
RIFIES B AR AR ORI AR AR FRE LI ARA R 518
EZF A IR A WHETF R B IR AR G R A R AR LIRS A IR
TERT EFEFEIEFARIEAT . FAEBERARAR . EEIEZR R AR
~AE)s KRB A IR AR RIS A R AR PRI AR AR 1
TR A IR AF . FFIEFARIVEA TR FEIEFARIEA R HEIERK
MARAAE . EEUEFROARA A PEEBOEFERAAIR A ERETE R
BRAE . B EIRPEIESRARA R PR R ARA R PEIERF (LR AR
SRR PEPBOAEFERIVEAF . ZEIEFARITELT . JIBRIETR B A R
N RSB A IR AR EREFAIRSUEA R PRERMESR B AR 2
Al FUREFARIVEA R TN IRIESF R AR AR ERIETF R AR AR B
IEZFB AR AT TSR A RR AT . PR T M B IR R A IR A ] . THIER
U A PR A A IE SR A BR DT F

JIAHEIRIE: Eifpl REEHEARAR . MW B RS EAR AT,
WHLFEIFESE G A IR A A RIS ER M A IRA T MVE SR SA IR
~A) EiRKEEEHEARAF . ERRRESHEARAR . B HE
AIRAF. R RIEREHERMAR L. PR eHEaRAR . wIlH
BRI E AR AT — B (L) e BB M A RA R JbRHL A4
HEARAF . LRRBRGHEGRAR . ERCARSHEAGRAA . ke
e EARAR. B EEEHE (KRB ARaA. HiEIAMEReHER
BRAF] BRIGE KR EHEARAR . LEREREHEARAR . RV EE
HAERAF . FEBREESHEGRAR . W IETESHERRAR . FiEe4 b
5O B ERARAR . ZEEeHEARAF . BITHEREEBRARAR . RIS
FrHEEHEARAR. e EAEHEARAF . LA AR AR
~A]s AERBRAMR TEREHEAR AR LOReAEeHEATR A KIOTH
FIHSHEARAR . BEEE dbsD) EEMHEAWRAR . SRS =SS
IRAF. gt eHEARAR. ILEEERSHEARAF . WERRESH
B R0 ARAR. A EREEHEARAR . REeE GRID EeHEaIR
~A)s AR EHEAR A R A EREHEGIRAR . BRIt EHE
ARAFE. EEREEReHEARAR . AR MEARAR . AR EIEE
W R ARAA. EfFAakeflBEaRAR . WINBERSHEARAR . Ik
FHIBE BB R A IR A 7] . P s (b)) RS HEAR A sL iR A IR A
Al REEESHE(HR)ARAR . KL RAARAR . PEHRARA A



A 168 B 5=
CAITONG FUND
G ed &

2. R EENAT DARSE A AR EOR, BRI &L S BN, I B
NP

3. ARGEMENM AT RERNLS 2. REREFRE, fEIPIEATESHN,
BV S5, AL S5 MU FR BRI [ A EER A BERL (5B SEAPTIXO], S EH TP EA
DTN ARSI, BRNCEAGEA A S ARSI, A% A WU 1 2R AT

4. DL ESHENM L. IR T EAREL, HSWARENNEEA S,
FAFRME St B A SN R RE , ] S 2 s LA 2 7 R 55 re il A
6.2 FHPHEHIM

HAREWHE S5, B BRFIESRA 5 B g8 € 80 S AN AT 1 2 5
HA
7 BESHBUHE A TSR A & IR 2k

REEHNAERNZH HNRH, @l EeEEAM, RIS e
B R DL AR I S, 5RO IR 2 e Oy B (L AT e e A R T

8 HAth TR ERRNHIEI

KRN AT A 42019512 H 2 H £220194£12 H 27 H 1L (35 8 A 18] FF 750 < T2 [
W25 A BT AU B o PEIE BRI, #855 AT DA I 4 47 0P e ] o 55 A A 460
ML 55, ARET LI ER W B 2 Nk 5511 55

WR BT MRATE S VLTS O, 1540 5 15220194 11 H 28 H T AE H EHIEZR 4R )
F AR AWM, (www.ctfund.com) (1) €I 84 2% e 38 2 JH T O C B R & 2R
BT R SRS M BT A N RS RRGRERWEL AT , BUEERAESE
BRI (www.ctfund.com) £ ) IV 1848 5 e 38 e B 0R 6 e B VR A 2 R ke Ik
FFIR TR EEE AR A (O TE AR s B E SRR TG e BLTR & B R SO R R T e 4
A VI) Eokl, REFE DT RITAESERANSES & RS H
1%:400-820-9888 1 1) FH 5< F H

P HE 7

oA L AR DS P LT A M T A PR 77, (E R E B 6 T
R T RERATIC 3 o 354 1A R H 8 B R U AT . A A
PR B B T B0 LA B AR 3 . IS5 0P
ARV VE R R

DR LR A P T 3 D RIABE NG [, e 4 PN A e B3 P R T R R IF ik 4 4 R 20
B, DAY A A RE B BRI ], BRARIHE R R . R E

X



A 168 B 5=
CAITONG FUND
[FTh:S g g

SRR 78 73 1K) A B TR S Sh VA I, 3 e Bt e e R R BT DGR A XU L B X
6 S B A XU o

RIEGIMF RS, BAREIESLIR, B R BB . SRR
LA SCER T, SRAR B BN AL I A T T Y R A B e N e 35

B RS HAGHE R AR IF A TR AR SR I A 7] SERE B B
B TR RN P A G R A F] L 5 A . AR B B AR
MU o

BB WS I M 222 Sy ML 55 R, NN BB SRR 232 5y s AHSRRI, 1

P28 5 (A AR, $e Bt NH B, IR 2B R E M EZSER, Rl
e SEF IR

R A

it 368 L 4 A B PR A )
—O—uFEt—H =LA



