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R 2 PR A i < i T LR 2 S0 B BRI <V 2 T 3 R R AR sl i R A e sl A XU o R R AU
O = 7 1l o T /A Vv = R S AN e R e P e SR
AN S5 S ] 235 PRORR A8 T 37 01 2 B T A IR 0T 3 R SR <5 YA 5 e ) XIS o

AR B < ) i < BN A8 B0 A < T i M R AR M g AT A, TR B R B AL S A
FAE T Bl AR R HEA T B

ARIELG R BRI R S = MG AU A TR, B AR S MR K& E T3 B4
TEAEARAKFLE AL T iR A . AIEERAA MR R GUBME B R ZOREAT AR S5 5& AT

S PRIE A

6.4.13.4.1.1 F|Z R K ik D
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Bpr: NRM
AR
2018 4FE 6 1 30 H
%
BT 421,879,132.38 - - 41 421,879,132.38
i R S 3,982,587.90 - - - 3,982,587.90
AR S 868,830.65 - - - 868,830.65
ST N IR xRl
F
T o M e - - 4 877,631,659.59 877,631,659.59
MIBIE T8 K - - - - -
MR R, - - - 77,167.48 77,167.48
A ER D R - - - 1,760,517.17, 1,760,517.17]
et 426,730,550.93 - 4 879,469,344.24) 1,306,199,895.17|
1 £5t
NATIESFIE H 2K - - 4 27,623,836.91] 27,623,836.91
AT 2 [A] 32K - - - 2,830,242.13 2,830,242.13
AT NS - - - 1,603,818.32 1,603,818.32
MNATHEE 2 - - - 267,303.05 267,303.05
NiATAZ 5 % H - - - 6,297,657.12 6,297,657.12
HoAth 471 451 - - - 203,274.43 203,274.43
ffit Tt - - 41 38,826,131.96 38,826,131.96
GBS YRR N 426,730,550.93 - 4 840,643,212.28| 1,267,373,763.21
AR
2017 4£ 12 A 31 1EMA 1-5 4F 5% AR it
H
wre
BT 373,146,647.12 - - 4 373,146,647.12
i R S 3,026,634.69 - - - 3,026,634.69
B ARIE S 726,839.86 - - - 726,839.86
SN IRAE 4 il 7
FA Liﬁ”& 86,700,250.05 - - 41  86,700,250.05
e - 4 4,372,800.00 1,155,056,122.23 1,159,428,922.23
MIBIE T8 K - - 41 2562518253  25,625,182.53
MR R, - - - 127,594.11 127,594.11
A ER D R - - - 1,997,340.98 1,997,340.98
HrE Bt 463,600,371.72 4 4,372,800.00 1,182,806,239.85 1,650,779,411.57,
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B f5t

MNATHEFE H 2K 4 17,644,104.64 17,644,104.64
AT ] 3K 5,488,804.33 5,488,804.33
AT N S 2,099,715.03 2,099,715.03
MATFEE 7 349,952.48 349,952.48
NATAE 5 % 2,284,069.90 2,284,069.90
HoAth A7 £5 412,929.99 412,929.99
Uikrysean 28,279,576.37  28,279,576.37

) 2R AU B B 463,600,371.72 4 4,372,800.00| 1,154,526,663.48| 1,622,499,835.20)

T RA R AARIE G KA SCE,  IFH% I A L2 A 3 FHE 0y H R H

BTk,

6.4.13.4.1.2 F| 2R KRS ) BB 43 BT

AHEET 2018 4K 6 H 30 HARRFFABIIFE™, HFFAKHAT AR E NI, HIkimF)
HR AN T ASE G A E T B KR

6.4.13.4.2 ML KUK
AN IR 2 18 4 b T =L 28 Fe (B B SR BN & i s R ANV R AR Bl i R AR Y s R« A FE 4
(T % 7 e At ON R TRy, R b T8 B R AN KU

6.4.13.4.3 FAhA#E XU

HCAbAY M JRURSE 2 i 2k < i R < i T B 1) 2 F0 (i BOR SR Bt 2 R Bk T 3 A SR AN A MLV 3 LAS K
RIS ks R R AR B T A AR D Bl R XURG: o A3k 4 2 AR THIEZR A I LT BIBESE o T P JHC Al
PR KUK T BMIES R AAT AR B S 28 1 DLBRF PR I 2, ] BESRISTIES i B 1A
i} 2L

AT A B NAE M AN B R AL A R, (e B 5 M 45 BT T TR R
MZGE EZRKBUER ., BT AT 71 26 55 w] BERS MIE S T 37 ) SE B R BEAT T SO AN T, 4 5 A
NE HERCE 2 BT Eh AT I B T BN R 0 B i B SR TR, AN
PSS iS5 i i AN ] ik TR ) XU W R AL, B B IE I B P IC B EL ], sh SR ot
MG AREESEENEMS G RPN, MR HN, T E. R ait
IFIEIE, SRA:BHRIN AT RE AR AL AT A R XU o

A Bk e 38 0 B BT AL 20 B B A LAt R R o AR IR < R A I BEER B A B

60%-95%; [ e LAAM A HAML B 7 5 B S B 7 1Y) 59%-400%, A BGIES B L ANy T e B8 7 4l
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(K] 3%, BEAL, ASHE GG BN AR H A SE G TR BUIE TR 0 4 52 i

=, EWEHZMEET

N FE AT K B, 4% VaR(Value at Risk) bR a5 Al i A< e 5 11 BT EAN A% XU, eI AT

FE IS RS BEAT PR EF A2 o

6.4.13.4.3.1 AR KUK ML

SRR NRIT

AIAR FAEER
2018 46 H 30 H 2017 %12 H 31 H
T H i 4 Bt o
2 i FEHE R A E FRIRHE
Bl (%) Bl (%)

A o VRt — IR AR 877,631,659.59 69.25 | 1,155,056,122.23 71.19
A8 Gy 14 BT 7 — B 4 1R
A8 Gy VR4 AT — 51 4 R B
TR SR B — BUIEHL B
HoAh
&t 877,631,659.59 69.25 | 1,155,056,122.23 71.19

6.4.13.4.3.2 FLARA R RURS OGR4 BT

iz Bl 4% b s i v LA B Hopth Tl 370 B AR AN AR
X P A R H 3 4 W P VR E
& CRafz: NRM AT
AH I R AR 5 AR B PN AERE R
43T

201712 H 31 H

WnZ) 7,383
k%) 7,383

201846 A 30 H

N 6,614
/%) 6,614

Mg b S vE - 5%
ML G LR HE N B4 5%

6.4.14 75 B T EARA Z3AT  vHR R 75 Ul B B HAf 0

T
7 BERAGHRE

7.1 MIREEFETAEER

SRR NRT
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H 3 S MR PR B
5 T S
75 i H 7 6l (%)
1 T RS s 877,631,659.59 67.19
Hrp, g2 877,631,659.59 67.19
2 FHe G - B}
3 [ 5 WA 7 #5 % - -
Hr, fiik - B}
RPE S FRIESR - -
4 mEEEE - -
5 ST PR - -
6 S NIR B G il 7 - B
o S ] ) 1 SN R B 4 ik
= - -
7 AT B EF &A1 425,861,720.28 32.60
8 oA 25 1 % 7= 2,706,515.30 0.21
9 Eit 1,306,199,895.17 100.00
7.2 EBRBATW R BEREAE
7.2.1 WEHRBATI /RN R ER TS
o _ F GBI L
RS | A Ao Goy | TSR EHS
(%)
A ey BRL . vl , B}
PRI 22,286,262.09 1.76
C il 1 . 751,822,572.42 59.32
D 1. T AR SOoKAE =R R 71,559.85 0.01
E S|4 1,636,814.00 0.13
F HE R AR 11,200,078.74 0.88
G TiHIEH . A EREOL 27,674,860.07 218
H ¥ 15 FE ROl - -
I & BAER BAAE B EAR RS 13,702,291.20 1.08
J SRk - -
K B 37,435,572.00 2.95
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R BRI 55 I 55l

BHABEFEAEANR 553k

KA FREEAN 23 it B B b,

112,004.22

ElEER

B LA A R 55k

#uH

PR TAR

b R E IR

11,689,645.00

0.92

»w | |O |1 |0 |Z2 |Z |r

=
oa

it

877,631,659.59

69.25

7.3 BAREA SAHE GBS E LN TR BRSO 48

SRERA: NIRRT

b B 4 U i
e | REAE JIE B A4 R HE (k) VI IIED
fHLE1(%6)
1 002236 KA 5,552,400 125,206,620.00 0.88
2 002597 GRS 4,369,087 88,605,084.36 6.99
3 000739 L 2l 11,181,688 80,060,886.08 6.32
4 600271 IR 2,584,140 65,301,217.80 5.15
5 002217 WAk 6,346,910 52,362,007.50 4.13
6 300207 JRHE 3K 4,709,110 42,429,081.10 3.35
7 600703 = 1,897,800 36,475,716.00 2.88
8 002396 M BiTE 1,778,158 36,398,894.26 2.87
9 601233 A A7 2,107,200 36,285,984.00 2.86
10 600641 Jik Ak 3,476,400 36,085,032.00 2.85
11 002258 FRAE 2 1,861,535 36,039,317.60 2.84
12 600843 T 3,761,900 31,562,341.00 2.49
13 300450 SRR 865,168 26,162,680.32 2.06
14 600125 B 3,097,501 25,926,083.37 2.05
15 600711 N4 2,357,503 21,288,252.09 1.68
16 002449 ESPeES i 1,965,100 20,908,664.00 1.65
17 600673 RBHYEFE 1,428,000 14,751,240.00 1.16
18 002373 TITRH 1,049,984 13,702,291.20 1.08
19 000703 H IR AL 889,171 13,230,864.48 1.04
20 002460 A 319,800 12,337,884.00 0.97
21 600373 HCAE R 909,700 11,689,645.00 0.92
22 603708 F M 509,326 11,200,078.74 0.88
23 300274 FH ' FLE 1,000,000 8,970,000.00 0.71
24 603757 Kok 237,278 6,622,428.98 0.52
25 002531 KGR EE 1,115,200 4,851,120.00 0.38
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26 002832 b 55 102,000 3,774,000.00 0.30
27 002045 EDE g 431,600 3,085,940.00 0.24
28 300203 R 97,800 2,503,680.00 0.20
29 000961 R 259,400 1,636,814.00 0.13
30 600346 18 1A 99,898 1,464,504.68 0.12
31 600048 LRF = 110,700 1,350,540.00 0.11
32 300097 Bty 65,420 1,159,242.40 0.09
33 603979 SIS 117,000 998,010.00 0.08
34 600029 A 105,910 894,939.50 0.07
35 600009 NI 15,390 853,837.20 0.07
36 300750 TAEEAR 10,261 738,381.56 0.06
37 600409 =R 60,200 518,322.00 0.04
38 601330 2 SehI WA 4,971 81,226.14 0.01
39 603693 TLIRHTRE 5,384 48,456.00 0.00
40 603706 RITHF 1,765 23,103.85 0.00
41 603199 LA iE 888 22,972.56 0.00
42 603105 RERHE 3,410 16,470.30 0.00
43 000888 A L A 888 7,805.52 0.00

74 REHABREE R AEHE AR
7.4.1 BTN HE YIRS R FE 29500 20 4 KRR R4
EHA: AR

AR AL 4
F5 i 2 AR Ji S8 A4 K AHA BT SEN G P A EL A
(%)

1 600703 =L 168,057,713.80 10.36
2 002236 KA 148,334,388.14 9.14
3 002597 SR 109,307,157.48 6.74
4 600271 WIRAEE 76,849,967.21 4.74
5 300207 JRHE 3% 75,360,032.91 4.64
6 300296 ) Sl 4 74,564,136.76 4.60
7 000739 % 2l 73,790,274.43 455
8 000858 R W 72,291,809.00 4.46
9 002217 FEWAES 68,304,765.32 4.21
10 300450 SRR 67,088,711.40 4.13
11 000651 AL 65,618,838.88 4.04
12 000636 AR 63,768,607.14 3.93
13 600887 BRI AR 62,759,241.40 3.87
14 000786 By ) 57,437,005.49 3.54
15 600519 DivMiE e 57,338,137.00 3.53
16 600702 C=a N4 50,760,417.18 3.13
17 000661 K& 50,674,565.28 3.12
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18 002258 FRA 48,379,878.02 2.98
19 002185 HERFHE 48,318,990.24 2.98
20 002146 R KRR 45,389,942.00 2.80
21 002680 KAL) 44,777,138.80 2.76
22 600641 Jilk Ak 44,069,956.65 2.72
23 600009 N 43,854,011.00 2.70
24 600048 LRF = 41,104,070.00 2.53
25 300274 FH 't FLE 40,352,421.79 2.49
26 600197 Ak 39,361,016.30 2.43
27 603369 At 25 38,598,790.21 2.38
28 600843 LT 38,569,999.13 2.38
29 002456 RRFERHE 38,103,310.00 2.35
30 601111 Hh ] 37,377,193.16 2.30
31 002373 THi R 37,225,188.52 2.29
32 000513 T EREE A 36,901,811.74 2.27
33 002449 ESPeES i 36,248,052.08 2.23
34 002396 BB 35,776,806.32 2.21
35 600487 Tl 35,167,120.00 2.17
36 000910 KW E% 34,520,834.74 2.13
37 601233 A A7 33,812,266.00 2.08
38 002466 R 33,674,013.85 2.08
39 601012 R L AR 33,126,460.19 2.04

T AT RN G % TS A e (RS BN IR LSS B 3181, AN B ORAS 5 9 -

7.4.2 RIFSEH SHE RIS T FE 2980T 20 44 KR A4
SRR AR

o AR L 4
a5 Ji SR AR JIE B A4 R A RS A P A LA
(%)

1 300138 JRICHED 149,730,925.57 9.23
2 600703 =Y H 117,815,050.18 7.26
3 600114 IR A 103,788,784.07 6.40
4 300232 PHEARHE 92,123,701.22 5.68
5 000858 i AR W 85,631,712.76 5.28
6 600887 BRI AR 83,692,819.25 5.16
7 600519 GOMERS 82,884,407.13 5.11
8 300296 )74 79,686,954.81 491
9 600183 A mi B 77,101,500.83 4.75
10 300433 AR 73,295,137.14 452
11 002236 KA 70,258,481.63 4.33
12 300097 (PN dlis 65,505,347.08 4.04
13 000651 M JIHLA% 64,806,769.11 3.99
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14 600048 TRF Hb = 64,073,142.60 3.95
15 000636 AR 63,226,850.69 3.90
16 002008 N 61,618,330.67 3.80
17 000786 JeEr st 60,882,961.64 3.75
18 600352 ANk 59,597,159.94 3.67
19 002449 B L 58,944,158.47 3.63
20 002680 KAEY 58,550,043.72 3.61
21 300450 SRR 57,828,371.47 3.56
22 600486 YL 55,825,627.24 3.44
23 000661 KA = 55,486,590.88 3.42
24 603306 B 52,005,885.76 3.21
25 600009 LY 50,812,215.44 3.13
26 600702 C=a N4 46,807,610.60 2.88
27 002146 R KRR 44,583,732.30 2.75
28 002185 HERFHE 43,189,891.95 2.66
29 601233 Al B A7 41,465,479.09 2.56
30 603369 A 2% 38,078,693.92 2.35
31 601111 Hh ] [ it 36,700,641.08 2.26
32 600197 Ak 36,376,776.18 2.24
33 600487 FiEtH 35,103,930.00 2.16
34 300316 rm B L 35,014,561.07 2.16
35 601012 R L AR 34,789,824.65 2.14
36 000513 T EREE A 34,436,693.70 2.12
37 002456 RRFERHE 34,139,495.93 2.10
38 002466 RIFHM 32,567,886.20 2.01

T AT S G S S A e (RS BN IR BLRSCAS B 3181, AN B ORAS 5 9 A

7.4.3 ENBERKI A BB L BRI BT
SRR NRTIT

SEANBEEERI A (RAS) i 3,347,581,437.61
SEHRERRN (3E) B 3,497,012,709.48

TEe AT NBERHEA GRAD) AU SE BRI OREZ) B E 4% K T2 R AZ e
(A AN TR AR H ) 3151, AFREMRAZ S 2

7.5 MRS AR BAFREAS
AIE AR WRARFFA R

7.6 SPARAZ A SEMME oy B S 3715 B BB R/NER R B AT 148 25 3 R 4
AIE AR RARFFA R
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7.7 BREA A E B ST E RN TR B SRS B 40
AFE G AR IR ARFFA B SHFFIESR -

7.8 MEHREA RIHESESFTFE AR DRI LA R SRR A
AIE AR IR S8

7.9 BRI A MHE GBS FE L RN BVRT LA BGES R A
ARG AIR G AR AR FFAPOERH -

7.10 WREFRAESBE MBI 5 H LU
7.10.1 HREPRAE ST BRI CABR R A

ARH AR AT BB B O

7.10.2 AESER BRI T BOR

AR GAEBAT BAR I BB, R AR A PR SR, AR BN EE H . R X%
MIRTIR T, AREAFHEEN, SEREMSE, WEBERRASHRSENR, Se8ds
F RS A 2 o o

711 A HIAR A ST B E AR5 52 E 5L
7.11.1 A E A S BRBUR

T
7.11.2 REHARAFE ST B B GO G SR 25 B 48

AHE G AR A AT 5t AT 0 %
7.11.3 A HAE A SR B BT

Teo

7.12 BEAGWEIHE
70210 ARIEHIN, ARFESBR BT 2R 0 RAT ER R ISR AR, A ER
H o H AT —E N 2B AT ST, AT RS
7.12.2 REEGHGE R T4, AR T B 4 A RIHUE A I SR B MRS
7.12.3 SR HA S TR P2 B
B ARt
| B | 4 & |
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1 A ORIE 868,830.65
2 JSZSCIE F57 B K

3 JSZUA )

4 IV EilDs) 77,167.48
5 LT R 1,760,517.17
6 Hopth SR

7 2

8 oAt

9 &it 2,706,515.30

7.12.4 JAARFFH B4 T BOR BT R #35 A
ARSI AR T AR FFAT Wb+ HE B 0 AT 555 -

7.12.5 JAARHI 48 B 5= AP A AE U 32 PR L B Bl B

SRR NRTT

TOEZIRE A H | HEEHEF | IR
s % ZE AR % 2L A4 R
AN FAE HHH He A5 (%) 1B
1 600641 Jib Al 36,085,032.00 2.85 | EH KFIifsh
8 HEMBFEANEER
8.1 HIRELSMFREAFHLIFANGEH
YRS )
ES PN A
FIREE R GIRGAEr e e NN
FEA NP ()
FEL A EI R 5 R
ESRER I SRR
e 43 b3
136,976 3,849.24 3,590,370.77 0.68% 523,663,606.71 | 99.32%
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8.2 HIRESEEAKMLNRFFAEEESHHRL

TiH B a4 o 3k 4 A A EL 451

HEEHNTE M G A AR S 344,169.53 0.07%
8.3 HiRESEHE AN BIFARFBRE SN E X F B

RNFEHBEHN D HEEFEMT TIN5 AT ZRES M HLSEREEXEA 0,

ARSI S LA AL S HUEEREEXEA 0,

9 HABARELEHLIT)
BT Ao

HFEERAMH (201248 H 16 H) FE4 034 i 232,412,630.24
A AE B HAA) 3 4 1 A A 606,588,598.98
A A BASE 4 S HR A A5 93,395,938.99
Pl ASHR A S 4 B [B] 47 172,730,560.49
AH A HHIE G 47 2 AR B 40 -
AH A A HA AR B 4 4 B 527,253,977.48

TE: SRS PR NAD R S R (B 43 05 e e A

10 EXRHBMHER

10.1 B M HHFRAE ARESHRN
A WIN TG DA AR
102 #EBEEAN. BEHEEANEIESTERIINERAFES)
1. ASHRAE AN AL A TN B K N ARSI T
201842 H 13 H, HEEHHAKMA | (EuEEEHARAF K TRISEHETENAL) , HH
ARAeA BEEFR A, BRRE LA B AR LS,
2. KRIREWIAARESIRE N LT IESFRE T TE RN LT
T o
103 W REEEEAN, BE&YU™. B&FEELEHFR
WA A T ARG W= | e S FEE L IR « TR 5 N 2L & BN TE W B AR JE & 7= IR o
10.4 F& BB SRAL K B0
AR A P I 4 4R R SRS P S
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10.5 NEEHATH IS THTES BN
AR S P A i R S D e T IR S5 T
106 BEA. F£EARERREENRAZEEILTFER
A ANEEEAN . FTE AL @SPE BN RS2SR M 1A S s T 45 S Do
10.7 EHAIESR A TR 5 BITHIA R F L
10.7.1 Z& M FHUES A R 3 5 BT BHT BRI A ST E G
EHEAL: NRMT
WEEAE 5 RLSAT I i B

25 5
. 7 2 2
PR e
BT ig RAEAH | ERk 4 4 BB
1 1 51

#E

e RIESR

ZAFUESF

fEIBAET

ROBAE S

iR

KIRIUESF
IR
[ HUE R
AN
R [ B
PlVAESR

AR

TEZRUESR

HIESR

FAGUESF

FIRUETF

AR

NI IEZ
FE 5 e
Bt fRAE
HHIES
RAGIES
PRIUESF
HEANIETF

1,248,538,156.64 18.25% 1,140,312.22 18.11% | -
987,986,367.80 14.44% 920,115.11 14.61% | -

RA ISR 700,264,293.11 10.23% 652,156.75 10.36% | -

HRAIE SR 659,844,329.97 9.64% 614,512.41 9.76% | -

Il < iiF 27 618,766,610.06 9.04% 564,802.20 8.97% | -

PUsAR W E 520,304,633.51 7.60% 474,152.49 7.53% | -

FH IR 356,909,730.22 5.22% 325,252.15 5.16% | -

RIS
HEEL

321,125,243.11 4.69% 292,641.84 4.65% | -
298,078,901.00 4.36% 271,639.63 4.31% | -

RlRrRrRrINRrR[RINMRP[RRP|IRPIR[R|IRP|[RIN|RP|RP|R[R|IRP|RPR[PR|RP|RP|RP[R|R|R
1
1
1
1
1
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KA 1 290,220,156.05 4.24% 264,478.02 4.20%
I RAES 1 243,230,844.64 3.55% 221,656.49 3.52%
IRES 1 213,228,339.59 3.12% 198,579.85 3.15%
S IES: 1 195,551,096.79 2.86% 182,116.94 2.89%
Al /N 1 188,164,389.47 2.75% 175,241.02 2.78%

e 1 FFRT RIS S i bk

RS EHASSUEFIESF A E NN, A BIeHAIL SRR KT M, IR briEN:

(1) WEEHERTE, i, B NaEnliE, JFaen eit kB R T 1R,

(2) WHFESED s, AR E BTN RIL TR TN G, BE A XA 55 /R 2, SRt
B TR AN AT IR S5 5

(3) AA S IRIAERL, RENERANIHES 21000 55 &1, RORBREEHUIRZ AR BEIR, dk e
BARILZ

(4) HAbAT M+ SR AR 2 Il A1 E 5 S -

2 Fri T A5 Tk e -

(1) A2 5 M OIS T IR R 55 BEAT PPAY

RIS 12 S R RN kA B3R5 5 onie BARERT (IR R SS VR INED X eik
52 5y TC O Z7 T AR 55 TR AN ZR 5 S AT VR o

(2) 5 CHrIEAC 5 Ho0 HiE # %K)

TR I LR SR AL 5 Fon R SR SIS S5 R, #RUE g o, 1S (I s
FICHITEAZARD) » XHUHTIE RS 5 BIC I s BRI S R AT [ 3A

(3) fRIEST 5 Hyu A4 B AL 73 8 A3 e 4l

WA E TG IR RI T IRACH) CHrE A 7 T g s AR ) S ZR R ZR 5 VRl 10 45 SRt AT
Hi%, HFEEHFREN.

(O EE W SFSEIREPN

REEHANSEIERNZZFREZT QERZ S Bl i) , FarmEetE A

3. WEWIN SRR A 2 Bt AR EE O
2018 4F 4 A 5E A HFEE R TATH EAC 2L IE S5 22250 42 55 ¥t

10.7.2 EESMFUESAF R 5 BT MESF IR K 1E 5L
S AR
SRR N L5 A5 5 BUIESE 5

2 41 T3 46 U



o220 1) SRR 5 TR P DR < 2018 4R IR

P
i 2 4 el 2 AL
BFHL | B

JRAZ 0 W A A JRAZ 0 TIERRAC

Y
W Ll WU LA
(¥ EL 451

5
S

=
=

RS - - - : : -

R, - - - : : -

(S - - - : : :

RS : : : : : :

L f : : : : : :

KIFIESR - - - - - -

IR - - - - : -

[ A : : : : : :

RS . . . : : .

R [ B - - - - - -

SIS : : : : : :

AL - - - : : -

TEZRIEF - - - - - -

RIS - - - : : -

S : : : : : :

TSR - - - - - -

IR - - : : : -

JIIAAIE S - - - - - -

EE i i i i i i

AR : : : : : :

L iEES - - - - - -

FAbiE% : - - - - -

e - - - : : -

ERIE - - - : : -

RS - : - : : -

HLATIE SR 31,275,755.74 | 88.27% - - - -

H4iE % - - - - - -

VHSEAR 5 W & - - - - - -

RIS . . . : : .

BRI . . . : : .

E2e R % i i i i i i

PN 4,155,004.14 | 11.73% - - . _

IR : : : : : :

FOGIES : : : : : :

TS - - - - - -

4] - - - - - -

2 42 T3k 46 U



o220 1) SRR 5 TR P DR < 2018 4R IR

10.8 HAWERHEHF

e EEH
F5 NI 1P EE T3 i
CEUESIRY . GIESER
ﬁ/\/ﬁ’—ﬁ VAN O sy ii
1 é;m ﬁm%f AT IR PSR | 4 (oot fis | 20180103
Gl
T (R
, | xEmEmsm e me | SO B
3B FRAR BTG EN A 75 ) ! “ bl
A WX
TR (R
3 KINE T  i f J5 yH EALR %éf%ﬁ%éﬁi 2018-01-16
I BN FRAR BTG EN A 7 ) ! “ bl
Gl
EWRIESRDY . CUEFRRS
4 | LR EXTSMREEAMEENNIAE | W) (PEUEZFRY f14 | 2018-01-18
7] 3
c KT B84 3L 41 0 [E 4 F 25 A SN é;fi:ﬁ;é?ﬁi 20180120
H SRR BRI A TR A el
7] 3
CEWRIESRDY . CUEFRRS
6 | BLREXTSNALERERLEENNAS | ). (FEIEZFIRY f14A | 2018-01-27
7] 3
. EWFESRDY . CUEFRRS
A I B A V5 9 A1 2 :
7 ;;E\I AREEZ IR e LR W)y (PEIEZAR) M2 | 2018-02-08
o 1k
8 CHESBRRRAAXTH T ESHAHN ?éffiﬁiﬁé?ﬁi 2018-02-10
“fE AL R IR A R R A | D A
] I sty
EWRIESERDY . CUEFRRS
I N I\ JEyZ
9 ff: BERREARARATRSERELI | o e 4 | 20180213
o =
- | CEAERIRY) . GIESRI
KT EHT 5 K TAT HBRA 9
10 i;z%;?;;ﬁfm PER LA LS ) CREREZAR) M2 | 2018-03-14
) Gl
\ ‘ CEUESIRY . GIESEm
Y LA VAN y 2z s
g | TR EETETRBET A o mirsm fia | 2018-0821
RGBS A
Gl
TR (R
ST AT AT Ok ety g | TR ST
12 e WO CPEGEAFHR) My | 2018-03-24
PR PRI A 3 4 A R A 5 ,
Gl
CEUESIRY . GIESEm
(it KRG LA
13 BRI EFRREetea WO CPEUESHRY M | 2018-03-24
BT Ja X iR
Gl
14 | KTk HesndhE TRETRGE | (EEIFERY. GEZF | 2018-03-29

2 43 i3k 46 T




o220 1) SRR 5 TR P DR < 2018 4R IR

PR 2 = S R B

BN (P EREZFRY M2
W fA

(EHRETFRD) . GIEZFI

15 | LR XTSI ERITIEE I AS | ) CPEIESH#RY A4 | 2018-04-11
) ]R3
EWRIESRDY . CUEFRRS
16 | LR R TSMBEZEFNETE NN AE | ) (PEUEZFR)Y f14A | 2018-04-12
) [}
CEWRESRDY . CUEFRRS
17 | LR XTSRRI EE N AS | ). (PEUEZFIR) f14 | 2018-04-13
) ]R3
) . G
o | IR ATRAT KT 1 L b ﬁf%g:ﬁ;gfﬁj N
B IR TR B T Il 45 2 4 . ! A
‘ ‘ ). G
o | XFHEmAEE s | SO B
203 ZR AR BT E [ 4 ) ! A et
) [P 35
. ‘ CEHFIERIRY . GEZRR
T TR B0 4 I 4 1 i A R R A g 4 A
20 Z,?iijr PR LS Wy (hEEFR) F2 | 2018-04-20
“r =] R
CEHFIEIRY . GEZRR
21 | e TP At IEREEINASE | ) (PEUERR) fa | 2018-04-26
) [P 35
. . . CEHFIERIRY . GEZRR
S N S AP "
22 ZE;B;; gjy% ;L A ;D%E’ﬁ AEEILIF WO (PEEZRR)Y f14 | 2018-05-18
A ) [P 35
X . CEHFIERIRY . GEZRR
KT HEZER NS GRS C B INERE
. [ 3F %5 N -06-
23 AT B B B A iili» L<<EPI11E#?I§%>> i/ | 2018-06-02
] ]R3
NNV EWRIESRDY . CUEFRRS
- %\ N STZ. ) S %y ‘é“ i
24 z;i\ iﬁﬂtggf; AN AR BREXH WO (PEESRRDY F2A | 2018-06-11
) ]R3
. . CEWRIESRRDY . CUEFRRS
T2 B E ST 0 e Es .
5 | oy SIS |y e s | 20180612
o ] 3
. CEWRIESRDY . CUEFRRS
KT EES M HEeEMES 5
26 i;;ﬁi%%ﬁM”%ﬁ@ EMEEE ] o) Chmirsm) 14 | 2018-06-13
b 13
_ . EWRIESRDY . CUEFRRS
- %\ N SIS 3E K I/ > éljj: X
27 ft; }:i;; ;ﬁgﬁgﬁ“ KA RS WO (FREEHY F12 | 2018-06-15
) =) 3k
. CEWRIESRRDY . CUEFRRS
T T 5 0 I A 1 3 S E OB LA
28 KRBT H I T I SRS R D R LA WO (FREEHRY F12 | 2018-06-26

SR METEEI 2

W fA

2 44 D3k 46 T




o220 1) SRR 5 TR P DR < 2018 4R IR

KT T EAT GBI sy | ) GET

29 . HES A | 2018-06-27
AR BT AL ?»}*.ﬁ#ﬁ»*A
) [*R) iy
. . (EHWEHHY . CIERRS
> i X S5 S T kA S 7l
30 KT ?%%x%$mﬁ%M%£m@mm W) (PEREZRRY 1A | 2018-06-27
AR 55 BRI ) 23 45 S
) [*R) i
. (EHWEHY . CIEFRRS
KT T B84 3 4 1 0 s 22 3 & A AL
31 . HES A | 2018-06-30
JEB B A A ?%g*'ﬁ#ﬁ»*ﬁ

e BUKETe KA CAE AR RS A CEIRHIETRRD « GIEZRIARD

8 &) G www.huaan.com.cn _F3 7z .

11 BEXHFEF

111 £EXHEZR
1. (M2 ) SRS TR A BUIE S5 B B e 3 & A )
2+ (g [ SRS TR A IR S5 P S SR SR 15)
3\ (I SR VR A B A R S ST )
4 o E I 2 HEHE A 22 330 v SR TR BR8N I S
5. AR AR IR I 2298 E R AR AT BIER 1 % T 5 S
6. FEEE NS TR BRI 7 T
7o FEEFRE NS B LA A E LR
T2 HE G TR R A i ol 55 R

2
s
ot
I

'~

iy
PN

~

00]
J
_Jf&

11.2 S

B NI IR NIRRT (B2 ), JF BT R 8 BN HE M

http://www.huaan.com.cn.

11.3 EFEF R

~

BB TG RIS E BN B, B B LN R P e BN B e AN A A

BT 4 2 25 )

2 45 jidk 46 T

(P EEFRARY




o220 1) SRR 5 TR P DR < 2018 4R IR

R SEEARAF
—O—/\#E/\H=+WUH

2 46 T1IL 46 TU



	1  重要提示及目录
	1.1 重要提示

	2  基金简介
	2.1 基金基本情况
	2.2 基金产品说明
	2.3 基金管理人和基金托管人
	2.4 信息披露方式
	2.5 其他相关资料

	3  主要财务指标和基金净值表现
	3.1 主要会计数据和财务指标
	3.2 基金净值表现

	4  管理人报告
	4.1 基金管理人及基金经理情况
	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 管理人对报告期内公平交易情况的专项说明
	4.4 管理人对报告期内基金的投资策略和业绩表现的说明
	4.5 管理人对宏观经济、证券市场及行业走势的简要展望
	4.6 管理人对报告期内基金估值程序等事项的说明
	4.7 管理人对报告期内基金利润分配情况的说明
	4.8 报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	5  托管人报告
	5.1 报告期内本基金托管人遵规守信情况声明
	5.2 托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	5.3 托管人对本半年度报告中财务信息等内容的真实、准确和完整发表意见

	6  半年度财务会计报告（未经审计）
	6.1 资产负债表
	6.2 利润表
	6.3 所有者权益（基金净值）变动表
	6.4 报表附注

	7  投资组合报告
	7.1 期末基金资产组合情况
	7.2 报告期末按行业分类的股票投资组合
	7.3 期末按公允价值占基金资产净值比例大小排序的所有股票投资明细
	7.4报告期内股票投资组合的重大变动
	7.5 期末按债券品种分类的债券投资组合
	7.6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
	7.7 期末按公允价值占基金资产净值比例大小排序的所有资产支持证券投资明细
	7.8 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贵金属投资明细
	7.9 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
	7.10 报告期末本基金投资的股指期货交易情况说明
	7.11报告期末本基金投资的国债期货交易情况说明
	7.12 投资组合报告附注

	8  基金份额持有人信息
	8.1 期末基金份额持有人户数及持有人结构
	8.2 期末基金管理人的从业人员持有本基金的情况
	8.3期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	9  开放式基金份额变动
	10  重大事件揭示
	10.1 基金份额持有人大会决议
	10.2 基金管理人、基金托管人的专门基金托管部门的重大人事变动
	10.3 涉及基金管理人、基金财产、基金托管业务的诉讼
	10.4 基金投资策略的改变
	10.5为基金进行审计的会计师事务所情况
	10.6管理人、托管人及其高级管理人员受稽查或处罚等情况
	10.7基金租用证券公司交易单元的有关情况
	10.7.2 基金租用证券公司交易单元进行其他证券投资的情况
	10.8 其他重大事件

	11  备查文件目录
	11.1 备查文件目录
	11.2 存放地点
	11.3 查阅方式


