RREFBERE N SEE

2018 4

—
N
f—a

547

=5

ER &

20184£ 12 A 31 H

HEFHN: ERECEHEERTEATF
EEFEN: PEREBITROARAH
WEXHHER: 201941 422 H



FRREF R TRM 2018 4F5 4 RIS

§1 EEER

FE G PN 2 RO RAE AR T BRI AR R S8 1R T HERRIR Bl K
TR FL PN A LS L R I A0 58 BV AR AN Sl SO TAT

FEFEE NP ERAERITROARAAREARSEFRME, T 20194 1 H 21 HEK A
WA I bR EHERIAMB T H S EN S, RE NN REC . 3P
NN PNt S

G EE AR LSS F . B R S i S U RS R S 7, (B CRIE R — e AR

Fe B AR SR AR AR KL 50H X, BT LR W B0 R SRR AT 4 b 12 A
Fe G HOFH SR P SR

AR 55 BORER 2 H T

AHRE W 2018 4F 10 H 1 Hig % 2018 4F 12 A 31 H1k.

§ 2 BEE= RN

HE & RIFR FREEH BRI
AN ] 001477
e (Y LTI
HEE&AEFEMH 201546 H 19 H
i 5 WK I 4 A0 AU 19, 831, 787, 359. 01 #»
HEE H TELREH IR GBI 2tk . WA a1 1) A 1, dd
B BN TTE T, 75 BT AN AE R e ri s
TEIR NI AT B8 MBOR S IEAN b, 20 B H R 22 A2
P RS an BRI 2R BT A WS T S B PR SR RRAE, R
T A KR S a8, WA AT BARE BE
b & b i S v NRF\-CRBAFERE B
AFEE N TGRS, B TR RSP e . (K
AR YA 2 4541 PR P, L TR 25 A TR UG K Tt 2 2 4 VRS Y
Fed RIS
AN TR BT A IR DA A W]
BEEN ] AR ARAT A A IR A )
NS P HE e S R AR REHERETA | ZEFEMRIEMB | BREHERIETE
T B B I AL A 001477 001478 002546
WER T B BJESRAH | 1,510,945, 173,71 | 12, 052, 999, 663. 86 | 6, 267, 842, 521. 44
¥ h h %




FRREF R TRM 2018 4F5 4 RIS

§ 3 EEMFIHIEMESIFERIN

3.1 FEMEHER
mA: NRMJt
FEI 5 Feb HEH ( 20184F 10 H1H — 20184F 12 H 31 H )
R ERITMA TR R T B RREHERITME
1. RSB 11, 986, 375. 20 145, 760, 827. 43 56, 100, 157. 78
2. AHF]E 11, 986, 375. 20 145, 760, 827. 43 56, 100, 157. 78
3. WIRIES4E=E | 1,510,945, 173. 71 12, 052, 999, 663. 86 6, 267, 842, 521. 44

e (1D AW OSSR 2 A AR O . Beotdica
TOBRAAR SRR AR AT  ASALE A el as in_EA 22 fe i (E AR 3o »
G RAMER AT, Bk, A RiEZsa %,

HAbe N CANE 2 SRt B2 s

HIF1E Mg

AR L SIS 2 R AR SR ) < A

v
T o

(2) AEETFA NN/ HIEEAS 7 3 4 1% sk .
3.2 EEHERN
3.2.1 ARGEHE S HBPEW R R KIS RIS LSRR 2

TR SR A

- Bl | B | B HEE | LB | -
It %= BEe | mlaxe | axkgze | 09| @@
e
H 0. 7259% 0.0017% 0. 3403% 0.0000% | 0.3856% | 0.0017%
T~
S REHR R TT B
[l | Bl | AEE | LR | -
It @ HEe | mlaxe | axmeze | 09 | @@
e
H 0. 7869% 0.0017% 0. 3403% 0.0000% | 0.4406% | 0.0017%
T r—
SRR B
[tk | sy | SRR | AR | -
e @ w2 | mhkaxe | axmwze | O © | @@
RN
H 0. 7462% 0.0017% 0. 3403% 0.0000% | 0.4059% | 0.0017%

T AR 7 Bi% H E5

#

=
b
N
=




FRREF R TRM 2018 4F5 4 RIS

3.2.2 BEE A FRAEMURE S R THAER R AR S K&K 5 RS R A e &

BN LB
ARG BT v B2 0 5 I WDl 5 L A R W 2 4 10 B St #onF LE I

10.99%

9.77%

B.55%

7.33%

[ ]

2018-12-2

2017-05-23
2017-09-28

2015-06-149
2015-10-254 -

L]

— LN LR — il L N B ol

L]

o4 0 314 W



R REH AR T 2018 455 4 RREM AL

B KL G BT I 2 A6 5 I Il 45 L A e T WA 6 ) B Skl o0 L
e A A R R
11.84%
10.53%
9.21%
7.90%
6.58%
5.26%
3.95%
2.63%

1.32%

0.00%

2015-10-254 %

[}
[y}
'
[==]
[}
1
o
—
[}
L'}

2015-06-19+

— Bl 0 B EE I — T ol L N B ol




FRREF R TRM 2018 4F5 4 RIS

E

7.70% A

6.73% -

5.77% A

4.81% 4

3.85% A

2.89% -

1.92% -

DKL G Bk F R R LI 25 b A5 W k4R 19 Dl Stz Hokk b 1

2016-04-29

L] L] [}

[— 2w o & Bk UG — BB L T B |

L]

E: 1 AR EEFT 2015 6 H 19 HAR
2\ IRAR G MR -GS FME, BN B3 a R HENDH RS R4
FHHIFFERESFRNLE, EOHAERN AL X IR~ IEE LA a e S FHAE.

§4 BEARE

4.1 ZE&ZH (RESEEPH) i

w4

FEATE G 5 2 BIYIRR
ERAYEE: AL H

EZE MO
R

HR S5

L]

LRIV E

FRIGET 2008 4 7 H DA
RV, HERT S S5
Ot [ E WA B R B B 1 %
R E, e I B

[ 5 WAL i 5 % v o T E W

A Hk gk
LM

20154F 6 H
19 H

10

06 U 314 W




FRREF R TRM 2018 4F5 4 RIS

PR AR o DT~ 5 b A ]
SEW R I BT AT S . 2015
6 H 19 H 2 AT R [EH
BRI MRS RS A,
2015 4£ 9 H 23 HE&AHTER
RS a1 R s e B VR & AIE
R BTIEAk EM, 2015
12 H 8 % 2016 4F 12 A
27 FAEZFREHHLIE RTE T E
REEIEA RS SS
H,2016 4= 2 H 3 HEA{TEHR
AR AEI R G AL IR 3 B
HEHELH, 2016 46 H 8
H 2 A2 B 22 R IR &
TEA R R R S 420,

2017 4F 1 H 22 HEAST B
SRR 3AN H E W R &
RUER RS SR,

2017 4£ 6 A 15 HEA(THRHE
TR IR HE IR B AU R
BB G HE A 2T, 2017 4F 8
H 30 HZAS AT R B AFL
At — 47 8 BT I 25 B4 E
SIS, 2017
9 7 8 HEASHER RIS
BRI IEE IS AT,
2018 4F 5 H 30 H&EAHEHR
JRERRAE R A A R R R I 4
HELH. 201846 A 13 H




FRREF R TRM 2018 4F5 4 RIS

A JAAETR R IR & BE
SR, 2018
8 H 24 HEAMATRAELL
523N H R WITFBOR & BR
WIS S g e S A

AHe Ik

s

2015 4F 12

H9H

11

EEUST 2015 4F 8 AMMAZE
RGP E AR IE A, B
PR A S0l 0[] s i ol 1
WP, 2007 4E 7 H & 2008
T IAE B 6 ORI 2 7] 5
GBI G AT AR,

2008 4 7 H % 2011 4 1 H1E
BH 6 (R I £ 14T B 7= 2 B
PR R TR Rt 5T
(i, 2011 4 1 R e f et
BHRAEE, 3201548 A7E
B o B 7= A 2 A ] [ s 0 2
AR AT AR R A

2015 4F 12 A 9 HEASHER
e IR BT T T e A
24,2016 455 H 9 HEAHH
2R RIS RIE T B IR &
LIS S g S S A

2016 4£ 7 A 13 HEAHER
AR 2 [ i SRV T R Y
IR R B HE 2 P 2016
E8 H 24 HEAWTRFEFE
B BRI A
ZP.2016 £ 12 H 21 H&ES




FRREF R TRM 2018 4F5 4 RIS

FHARZR e g Ik R 5 e B
REMIEF IR ESEESR
#2017 4E 9 H 8 HZEAHIE
7% e

T AEZF AL S SGEMAT I 2 CGIEZRAL A N R SR BEIMED) B RE . R HEIRH
MBS AR H 5 > RSG5 vh 4 1) Y
4.2 BEANRE A AR SIEE MR T A B AU

AAREWIN, ARG ARG TR A A LI A R E, AR lE Rk
AR, B NI E RS O B E AR R AT
4.3 AP G E R
4.3.1 AP35 | B KIPAT B

RIEGE AN T E RO RSN S, 50T A S H AR, T
17 EHIN, AESEHNBIUTIERS GEFRBEEGE AR AV 56 ERFEL)
MAFNERATAZ G, 8L RGN LT ARSI AR 5 AP IAT . R B
W, BRSO E R AR R, IR RS S NS i Bt
RATT TP T HIHL =
4.3.2 REX ST AKERHHA

ARGEHENEY T AL SR SIREHE, WRFEZHITNETHE. FPMERN
W, RGN, B HIARGEENITA A ES S5 AT 50 R B R 58 5 e
BUD A Sy B IZAIE TR 24 H RRAS B 5% TS DL IS N AR A AR G HAEREZHITN.
44 REHAZ SRR RSB IED T

2018 EPUZFE, ZMATHIRFFTRRA SR, Wbs B AT AN S8y m R e, 4
i F T BB I SO, RN S P SR R AR AR A /N S AR RR SR T N, RS
BN IEIEIE, 1 EOWTE S A R . TSI, CPT OREFTAR, PPT FESEE A brysiha &
ARTTAT. SREEAFTITE, AR RS T AT, LR TR A M IETHE.

ORI, PUEEARR R RS MT. BAOFEORE, AR MIESBONNY,, 32
AR IEAT AT IR, 25 e BT 1, 53l XU (i R R, R S e B2 2k
SRIBAk I b a5 th it B EEORB A 3R o AIRBON R R AR 12 A Ay, P BURATBUR KL
RIS, 51K T T = TEka I B, (H 5 TURaEfy, M2 0l M TI8IE. 2ZFERE,

9 U 14 W

il




FRREF R TRM 2018 4F5 4 RIS

10Y [E 5t N 4T 38bp, 10Y [EFF 4T 56bp.

RN, AEGLARENAAR . 5 R, IR TRy TR E 5™, CRIFIE AT,
FERRAE B M [ 0L L T IS 2 AR A L VA B AL 7 T B 9 AR IR
4.5 REHNESHN SRR

BB AR IR B AR A FEG I KA 0. 7269%; B AR & IR B H = AR B 3k
S IE KA 0. 7869%; BB AR 5 IR A FEH R E R E 0 0. 7462%; [FIIMLSiEE
BHEERG KON 0. 3403%.
4.6 MEHNESFE ABRESH - H#ETE XA

A AR A A B R HH I 2 A A F G AT NN o NG S B 1
EART LTI TT G .

§5 BHEASRE

51 EHRBZEEH=HEREMN
Fs T H SH () d & ST ] (%)
1 [#] 5 YA 2 B % 9, 497, 562, 186. 88 39. 90
Hrp. fiidz 9, 497, 562, 186. 88 39. 90
B RRIES ) -
5, 859, 413, 149. 13
2 SENGREE SRl B e T 24. 61
Horpre SE W A1 A 1) SN B B
R G R
S ALY
3 E RS R E 8, 302, 660, 174. 19 34. 88
T
HAh 7= 145, 441, 390. 12 0.61
it 23, 805, 076, 900. 32 100. 00
5.2 # & W5 B 3 4
T i H b FE G B IFE RG] (%)
1 |2 HH P A5 Bl D Ak 5 S 0 5.95
Hodr: W [a] i b % -
P |TH SR o) [HERESTE S EER ] (%)
2 [R5 BAAR AT [0 ) R % R 0 3,951, 643, 152. 50 19. 93

% 10 5 $t14 W




FRREF R TRM 2018 4F5 4 RIS

ST i 5 I | | ]
Ve AN P 5 DR AR 5 e P L LU A5 S P A2 5 L AR o 2 0
{15 Ll ) o 2P 0
{55 1E 151 1 5 < R AR 1 2 S B = 1 I 20%F) 6 B
PEA R 55 1 A 55 7 117 0 o 0 T LR 1 2 AR A A 2 72205 (1 20,
5.3 ZEHHASFHIRKHR
5.3.1 EA G FHRIRHIRELFF N

T 5 REL

)

A IR IR BT G- P 3 AR IR 87

}

-\

T I BB SRR R | 90

AN
=
He-r
He-F

e I B SEIRIR IR AR | 67

MEHABBA S IR RBRED 120 RIFHLHH
TEAR S P9 A B T T 2 e R VA 2 TA LA IR R B 120 K.
5.3.2 REWIREF A AP R R WIFR 247

P2 AR SHIRR

FHARR T 7= 5 2 4 R P2 1A
AIERH (%)

5 HARR A7 57 i 2 4 08 v E
AL (%)

30 KL

33. 43

19.93

b FIRAFENEIT 397
RIS A At

30 K (F%)-60 K

7.53

b FIRAFEIE 397
RIS A At

60 K (%) -90 K

24. 62

b FIRAFERIE 397
KIS At

90 K (%) -120 K&

28.21

Horb: FRAFENRIE 397
N B iA

120 R (£)-397 K (&)

25.51

Horb: FRAFERIE 397
RIS A5

it

119. 30

19. 93

5.4 AN BR A S THIFARFFEIET 240 RIFL KA
FEAAR T WA A BE T 2 G B AL A T 2R R AP SRR 240 Ko
5.5 MEHIRE G MM RN GEFR R A S

e

77 il

HEREA o)

RSB IFE ] (%)

1

EESE

211 9 14 W




FRREF R TRM 2018 4F5 4 RIS

2 SAT 2 b - -
3 SR figE 1, 025, 612, 329. 21 5.17
Hdr: BURYE £ R 1,025, 612, 329. 21 5.17
4 | I fESE - -
5 Al K 3 Rk 8 5 440, 468, 647. 51 2.22
6 Hh I 2 - -
7 ERZE3: 8, 031, 481, 210. 16 40. 50
8 HoAh - -
9 it 9, 497, 562, 186. 88 47. 89
0 Pl A7 S AR 397 KT - -
IpIE e s
5.6 &G ARIEIER A GRS = 1E LRI RN T+ 2 R R B4
s " i e b SR IRE
Fs 7RG 4ty | fisdE Gk | MRRA Go) - Jo
Ebil (%)
18 Wi 4RAT
1 111813107 T RAT 4,000,000 | 395,599, 009. 34 1.99
CD107
2 160415 | 16 KK 15 3,300,000 | 329, 146, 685. 07 1. 66
18 FUIARAT
3 111889390 TR 3,000,000 | 298, 707, 150. 59 1.51
CD238
18 BEHTARAT
4 111889944 BERBUT 3,000,000 | 298, 491, 220. 38 1.51
CD517
18 fVARAT
5 111803145 ALERAT 3,000,000 | 298, 397, 042. 07 1. 50
CD145
18 17
6 111893311 ERBUT 3,000,000 | 298, 091, 462. 95 1. 50
CD034
18 i RARAT
7 111809427 AT 3,000,000 | 297,442, 424. 88 1.50
CD427
18 db 5T4RAT
8 111812184 ALsTaRAT 3,000,000 | 295, 441, 490. 21 1. 49
CD184
18 i RARAT
9 111809224 AT 3,000,000 | 293,993, 038. 57 1. 48
CD224
10 160412 | 16 KK 12 2,900,000 | 289, 245, 092. 66 1. 46
5.7 ‘LT M5 PR A E" B 2 R EE T = e B
i H it &5 1
A5 30 PN i 5 P B X HEAE 0. 25 () —0. 5% a] F vk 0
s 30 A 5 R 1) e e L 0. 1120%
s 0 A 2 R 1) B AAEL 0. 0229%
A AP RS A H S R 1 2 6 ) ] P I (E 0. 0602%

5 A P9 S A S B D X (EL A 2 0. 25% 17 L Ui B
TEA R U199 A B T T 40 B 4 i i S P F 240 0 (BRI 1 0. 25%.

%12 51 $L14 W




FRREF R TRM 2018 4F5 4 RIS

5 0 A IE s 25 BE R A XHELIA 2 0. %5 5L BE B
FEAAR A N A B T 7 3 5 < 1A 125 FEE PR 26 XL RTE 2] 0. 5%

5.8 M EHIRIEZ A RHE G2 S F P1#E LI R/ NP RT 4 B SCRRER R R 3

i

AT AR AR R RFAT B SRR SR
5.9 ®EA SIS ME

5.9.1 AEESRAMRBAIE -

5.9.2 ARG A AR SEF PR+ ZIERRT AR IR RERF I TR AENE
O, EREFRF T —FENRZBATEIR. LT,

5.9.3 H AR B HI R

K

7 RAIE S

95, 589. 89

FIYSCIE SR Sk

2]

115, 098, 085. 33

2T TR

30, 337, 714. 90

Foth SR

SR

Hfh

it

145, 441, 390. 12

1
2
3
4
5
6
7
8
9

5.9.4 BEAGHE MHER AT FHR S
Lo BT & IARRR, NS & T 8 AT R A e 72
2~ AR A AT 7 Ul W RIE SR 358 R SRR o

§ 6 FTHAEEHHRS

L DANG)

JH

TR ERITT A

TR ERITT B

TR ERITT E

T S5 5 UL 0

1,607, 800, 675. 87

13,736, 721, 534. 51

8,375,974, 413. 89

5 ST 1] 3 <5 5L FR ) 43 40

996, 402, 242. 32

15, 427, 176, 786. 67

8,779, 447, 613. 07

07 S0 300 ) e <5 L [ 47 0

1,093, 257, 744. 48

17, 110, 898, 657. 32

10, 887, 579, 505. 52

T S AR S 6ty WU A0

1,510, 945,173. 71

12, 052, 999, 663. 86

6, 267, 842, 521. 44

VE: A ST R g FR A A LM R BN R SR B B BT B SR I A A < B el
R BIE e fh t Je J < n 00 BT B S DRl 0

% 13 5 k14 W




FRREF R TRM 2018 4F5 4 RIS

$7 ZEBEANBHBERERREEZES 5 YH

WE N, S HE RS BT B W e [A] ol SRS AR e R R e A

§ 8 MR RE FRHFMIERFR

8.1 REHNE—BREFRFAESHBLHIE R RGBT 20%H1F 5L

AN A 75 H A R R AR B — BT R R e L 3 B B 20% 1 DL o

8.2 MR E R MM ERE R
W

§9 #EXHFEZR
9.1 FEXMFER

() v R 2 v - 2 BT i DR B T T 37 2 e M 1 S A5
(D) ABFHBE R MR SRS E D
(=) (BEH BRI MDA EZ U ),
(U (ZFEH B RS M EATE .

9.2 FFitHh &
HEEWHANEESITE NFIMFERT.
9.3 AR

e F T fe (5 BRIt (CPEREZFRD) . GEHZRRRY . (EEIERHRDY) BUE RIS
BN TEMMEE (http://www. tkfunds. com. cn) TX[#.

ZEACEHEARTEAFA
201941 H 22 H

=

14 71 14 T

AN



