A 38 22 SRS T TR A IR SR ¥ B 3 45 (LOF)2018 4E 58 3 =i

T 25 SRS R TR A LRSS B B 2 & (LOF)20184E S8 3= F# i

2018509 A 30H

HEEFHN WBEEESEHARAT
EELENFEIBRITROAERAH
6 Hi:20184E10H 25 H



A 38 22 SRS T TR A IR SR ¥ B 3 45 (LOF)2018 4E 58 3 =i

8 EERR

R EHENNHEF S LEFRIEAIRS P GO AR R BOCE . R PR B
ORI, IR A AR RSk R 58 B AR AE A ) S BTAT

BEUE N E TR RAT IR A IR A FIIREA L &S FME, T2018510H22
HE T ARSI 5 fabn . iHERIMAME T EMEFENE, RIERZN BT
FERERC R R T UERR IR B BRI -

e B NRVE DLCSEAE . B R 5 (0 R U B A P R 987, (HANIRAIE
B e m A

BB AN SR AR AR AR I . BBA X, B AR R 5 skl
A 240 D] 552 AR 35 < (10 3 5 45 B L B

AR I 55 BRIR A T

WA 3 2 SR T 20T & TR I 350 k4 1 201 74F9 9 H A % B Ty aidk 4 (L
OF) o JL4 A RRAC BN Vil 2 SRS TR & RAE SR BT 3k 4 (LOF) v, k& fRjfRas
N 2 RIS T IR A (LOF) o AEGHy Eiiiatzte (LOP) )&, &
Ao H HAAEFNER R BT S AT SN s ik )a, e B H A S LA
HIBUF IR AMR T I G B 1A HI5%; k& B 0 NG I B 1% 51 77 1) 140%; (£
FEEA RIS LKA Y, A RFEN 70 B R 2 121K, BRI 5>
FiE LU AR T AT 3 23 BE A 1125%

AN EH 201847 H1H A 29 H30H 1k

& B M

Fe 4 TRIFR IWF 38 22 SRS T+ 20IR A (LOF)

Wy M TR F 38 2%

S 501015

2 Gy ARG 501015

S (Y LM EHFIEES (LOP)

ey Ve R 20164£03 H 09 H

i 5 WK I & 0 B A0 1,713,550,549.4817;
AREEER RiGia H 2 P g sing, su o429

% Hir FHT P BERR T2, 158 NS00
FEA A Q) e 257 b A v PR B0 BT 9R
KIELLRE T E NANBUR AT IR . &Pk

R A ARSI ZEUWBERZ . SRiTgEAEL
TR E, XM, Fior i AR

2



A 38 22 SRS T TR A IR SR ¥ B 3 45 (LOF)2018 4E 58 3 =i

T PR DR DL B B, X & R Bt
R T AR R K eSS HEATHEA AR P
ZORMAT O E M A IR, eSS
st fige. B LRSS0 L
BEELB,  HFRE 2425 KU ot R Ak AR A
ARA,  TE I Bl A U B B I I BB EL

EREUIE A iR 2 VAN 2 A i =TT

ARG E RGBSR b, LR
It T REHEMG  RE [] 4 SRS DA K B R G S
ZHIGR R, TFIRYE T I B AL AT B
VEIZ s [ 5 ATt B8 B A ORAIE B 7 L 30 1 11
fith b, SREUMI AT SEmE L 5 FH RS & AT
PSR BE R 45 & BRI 4R B8 07 i BUEIR R
LA EL > T Ak, AR R B AR A
HHEMREEAE, SEPOEREN R, BE
Bezh . BMIH RS, EFEPGER LA S
AL AR XU B SR I, AR B
F, AR TR RTIR T, AR R,
e sliEizt S ibEtan g

PIR30048 F i 35 % >65%+_FilF [ i e ik 25

V&= E % & >a5%
AIEG RRA BT BT, H AU RS A

U A fﬁ&iﬂqu%?2;ﬁ%%?%%f%%??zﬁéﬁﬂﬁ%Tiﬁf%§£§
G AIRTREER A 5, BT hm R,
AR R 2 4

REEEHA 0} 18 35 4 HLA PR A )

EEFEE AN o TR ERAT I A R A A

TE: AEEH2017FIHIR Ay EiJriialike (LOF) .

8 EEMFEIMESIHERI

3.1 FEMEZHHR
e ARt
FEMFIER 5 (2018407 H01H - 20184209 30H )
LA S 7t -213,785,926.02

2 A HAF -78,338,054.08




A 38 22 SRS T TR A IR SR ¥ B 3 45 (LOF)2018 4E 58 3 =i

3BT 15 35 4 3 A B A 31 -0.0427
4 IR I 4 B P 1 e 1,435,658,524.55
5. AR I S BFE 0.838

e (DRI SHR IR A EAE R AW EEE 53 &R I, TS SEPrifas /K7 2K

TR

QA eI fa 3 S AR . BB . HABIRN OS2 fed B2 Ea ) FHERARSS
G HIARAT, AR A E SeBlii et n_EA I et (5 223U et «

32 & ERI
3.2.1 AT BT 3 M K 3 5 L 8 b B v 2 3 1 e
N
N o R Bl B
12 N RhndEzE | Ealas | ®-® @-®@
2O o HARE 2
® %@
@
EREIN
H -4.56% 1.42% -0.59% 0.75% -3.97% 0.67%

(V) EREES WSRO NSRS 52 &SR, TE AT G LRI K
BURT Ao
QAT S LU AE A P IR3004 5 B 2 % >65% + i [E {57 Fi5 25018 25 2 ><45%

3.2.2 BEEAFRIURE S R THMEH KR H &35 RIS RS Al as %38

BhHTHER

VA 388 22 SR T R 1R 5 BYAIE 7 4 2 JE <2 (LOF)

FIHMEE KR 5 S B e ot 4 P S B Ao L

(201749 H9H-20184F9H30H)

8%

6%

4%

2%

0% 4

VL

-2%

AV
\'

-4%

WS
V'

1

-6%

AWAY
VN

-8%

A
AN

-10%

WA

-12%

v

\ A

-14%

-16%

wmmwm

-18%

2017-09-11 2017-11-07 2017-12-28  2018-02-27 2018-04-20 2018-06-15 2018-08-07  2018-09-30

Vi 388 22 SREWE IR & (LOF) —— R4 ik




A 38 22 SRS T TR A IR SR ¥ B 3 45 (LOF)2018 4E 58 3 =i

T O)AE S FRERH N20165E3 H9H AR HWIN20174E9 O , e M S ¢ Fr iy )i AN — 4
QRE (AR M. AREHETRER™ HEEIFE: 30%-95%; fiiZz. HHIZEME. Ml

R IR B SRR il HRATAEE

B T T 37 LA [ 5 WA it o ) L A1 g ik < B 745

B 10%~70%; Bl EH] H 7 — 4 DLW IBUR 5 AMK T 2@ 517 @i 5%, A& ol
20155E7 H1H #20164E1H 1H, BEMRE IR L E IR Z GNP BCERT & 2 & RA MM R E

R

(3) A 45 5201749 H 8 HER AR 5 o EREF# 5 B el Wb & (SR T RAT<UEFR 1505 3 g B It 32 R
B ERR S GRAT) >poi@any  (hEbhR (2017) 6°5) HfE AOAG 1 77 VA0 REAT ROV I8 52 PRI 5

AT,
S BEARE
41 REBE (RELZENA)
(EA R 4 i 4 22 T
o %M .
14, 1% AR DT
- VAR
IR E I | B E
5 H RS, 20114E7
AN S 35 4 A R
A1, ATBIERRTIE 5 BETE R,
ARIEGH | 20164E3 3 X :
g L o i T4 BT A . M. A
4z | HoH N o
FHENVEE, B8 e E s 4%
ol 305 5 B ST L P, B
S HE A L 4 2T,
s T o AR R S TRl
EEE ., MR T L Rk,
NHHEEH T, FiEKE
PR A;?ﬁélﬁa iﬁé }?4 ‘f
G AT TR S A T 4
e WATE, HAZT. BRI
ﬁ/__ﬁ N A b= ¢ ~ %‘E% nl
o | aF | 2017411 - o kEE“
WER | e | e ; 1345 M. R, A EIRRE R
- PRBR, R
e s Vesti s 51 4 o . 2017484 1
A DB S T AT, B
820 T8 B SR 35 P 2
0

E: (O)EESHEEEGLME, KRR oy EeE RAERH, B R YE 2 7] kil
il € RS 393
QAR EAT G, FEHR H I A0 B AR H 91 R AR 2 =] DU 2 FBS AT H IR RS H

o,

(3)UEFF MM SCEMAT I B2 CUEZFAL AN R BERS AE BEI0%) BOAH R RIE

5




A 38 22 SRS T TR A IR SR ¥ B 3 45 (LOF)2018 4E 58 3 =i

4.2 EENAXRE WA RSB EEIFEH 3

RGN, AREEENHEY (b NRIDNEIE R S ek « QR
BRESHEEHIMNEL « (QXIFFRIEFRRESBEEHINE) « (RIFEEIK
FAETF R A SR TE R E B E ) + JE & R ARG EENER BT
FME, RIESEER BT, 2 m R R s BEAEE FY 3 G 5, AR N A%
Bt M 2l B, OBk i B NSRBI a0 R AR H S0 Bl AA
i AT N

4.3 NP TR
4.3.1 AP B HIERIPATIEDR

AEEEHENUMERGOVES, B0 T @G B NSRRI 55 Rk ik
R, BEN TS IPATIAEL . 2> w1l ™ #s (1 A BERIR AR &R, B IR B L WE T
AL G BB RS o 2 RSB E IR REAN AL H) AT HARE ARG 1, SEATER AL 5,
IR T NP G BRI, HIREIN . NSRS T, BB EH 2 21
IAE  PATHLZ -

IR, A D LA 4 0 B B AR BT AL G 1] 225 BB R A% ke AN ASE 5 % T
AL, TG BTSRRI S A A R VSO AR A A e A g
fii b, A SR A FRGHH G BT AR, BB BB VEHE MRS %
BRI S5, LA R BT AL G BB RO GRS 5 o -4 e A, 3 T AR A 43 B AU
ARG ERRIEAGAE B BURIM R b, TERUE B AT,
e/ Pa N /A P g BTN

WAL T LTI A PG HIE, LS RGP IE S8 A2 5, Rk
NV GG HAT o« W28 B AT FrhMFH RS, BRI aa
IR R A LR, 2 WA IR T A A A A S il ik AT 1A S I BN 22
ML migeitortr, PHFERE LS.

AN, ARIEEE BN ARHAT T QEFFR R RS E AT AP 5 6 RS
BIL) A (A e E B R AR AT G HIED) BIRE, R EAAAAEET AT
A2 5y SR WU B AT N B A2 5 AT N

4.32 RERX BT AR T

A E JF N EER AN R A 2 18] (58 442 WA S fin B Ay A BE B BEATIE S 350 %
BB L5 AR I B 5 B 2S5 R Ak ) BRI B SRR 38 5 H Wb T )R AE 5
G SRR X6 AU [ SR R A7 0 7 B REAT S IR A2 By 1), U 8 28 ) A3 P A AL R
.

AHREHEG TSN, EHIREES . AREHN, AREHE SR AR E R
AR =BT & AR A R H R sc s GEIE G R 5 ErAN) s, R
KR T S A0 Bl H R R el 71 38 5

6



A 38 22 SRS T TR A IR SR ¥ B 3 45 (LOF)2018 4E 58 3 =i

AR S i, DRFEEN SRR, ARSI A SR S
I A LB RAZ BN S5 AT 5 G5 R B R ], AR s E R i A A At
PERIREN, TRARRIUA T AL H AT N

4.4 1R 53 P g BB SRS B AR 234

=2, REGTIGEIT AN S AT B LI B, TRE Al 8 0 1 T o 2 IR 2
IR S, BN B BRI, X2 58 i A 1 BOR M S sz .
Wb Z IR IANEA S PEHETH b A7 T 22805 s/t AL, BORE N PPILE B L [RIVE 254
{ECPITIZHN B TH IS 3, B o 0 Tl A L 2 T XU (AR PRt — 2B IR, e
BRSBTS, TR I 13— B, RN AR i A 3 B 17 FH 3R
57 BE A .

ARG =T IR QAT 7B R, BRAR 10 A SR 1 e L b
B, $ETt<r. AT\ EALE, (G R EARE NI T sl . BRI
FELAR R, AT B AT 6L B S AR 78 70 S e 1 #5138 0 TR k&
DrEATES KB, AESMRIAETE D LA & NN #3713 I BCRIZ D R
M5 /RN IHHIE, R RER R S8 H P s i B L=

45 HEWNESHKILSER
BEWREWIR, RIESFSMHFEEN0.838T0; AR HIH , Feo i i K%
N-4.56%, [F)HANK G b A B v 35 % N-0.59%

4.6 | E A ESTFE NBERE S P ETE L
AN, A G AR HES220 AT H 3 G 00 AR ANBCRANH200 N\ B Jk 4 B¢
PR A 1500077 T 5 H B

& BRASWE

5.1 REMKREER=HEBMN
o) HH 00 i B 4 0 B P I L 45
(%)
1| Bad s 1,221,185,279.65 83.77
Hrp: KRR 1,221,185,279.65 83.77
2 | B
3 | BlEW AR It
Hr: fiizr
B SIS
4 | R




4 38 22 RS TR S RAIE SR 1B

2(LOF)2018 4F55 3 Z= 4l iy

5 | &RATA ML - -
6 | EANREERT™ - -
FHodre S = [0 1) SN ] ]
IR 4 i =
7 ﬁﬁﬁ’ﬂ R EN S 231,023,344.72 15.85
8 | HAhTE™ 5,577,492.16 0.38
9 | &if 1,457,786,116.53 100.00
5.2 iR EHIREAT RN ER R LS
521 EFRBITU S RIBENRERTLE
ARA5 & VAVIRIXIENOI i 5L 4 i E T (%)
AR RS B D - -
B | Ri - -
C | il 493,906,226.61 34.40
5 CEWANE - VINE /S W ¥ 3 ] ]
PR R,
E | &3k - -
Fo| ERAERE 270,926,429.99 18.87
G | idisH Chf Al ENL - -
H | EEmEmol - -
| ;E%E(;fji AR R 114,464,818.42 7.97
J | &Rl 216,517,285.50 15.08
K | =l 5,264,973.00 0.37
L | AR 55 RSk 28,944,212.00 2.02
M | BFEERE AR RS - -
\ IKFI BRI HE it ] ]
Hll
o Ji R AR S5 A5 BN F A AR ) ]
Zll
P | #B - -
Q | PAEMM&TAE 50,600,357.57 3.52
R | 30k, EEMEER 40,560,976.56 2.83




A 38 22 SRS T TR A IR SR ¥ B 3 45 (LOF)2018 4E 58 3 =i

S | %A
At 1,221,185,279.65 85.06
5.2.2 IEHIRIAT W RFERERARERRAE
AN AR AR R A T8 I P I e L 15 % P I
5.3 R EMIRILA AME SESFH = FE AR/ BRI+ 2 IR R B 4
o . i _ g B
JFe | REAR JIE S A TR () A A T) Vi EL A (%)
1 |601318 Hh S22 2,095,795 | 143,561,957.50 10.00
2 | 002024 INT G 9,320,000 | 125,633,600.00 8.75
3 | 000858 R W 1,559,872 |  105,993,302.40 7.38
4 | 300059 KT & 8,007,036 90,079,155.00 6.27
5 | 601933 KR T 10,350,700 84,358,205.00 5.88
6 | 600030 SRS 4,371,200 72,955,328.00 5.08
7 | 601233 ] BB 3,371,661 55,430,106.84 3.86
8 | 002044 e )5 2,936,759 50,600,357.57 3.52
9 | 300308 H s e B 1,024,913 44,378,732.90 3.09
10 | 600276 E Fifi 155 24 644,909 40,951,721.50 2.85

VE: AFESIREHIRFEA P E 2% (601318) ARIBFIFE T HELELBII10%, ERPHZIUE A
JRHUTIHS

5.4 R ERIREB S BT RNBEFREAS
AL EAME AR RFFAH 557

5.5 ME AR A FOYME o2 & 7™ 15 ELBI R/ R B HT T 42 R Zr 3 38 W 40
AIE A IR ARFFA 5157

5.6 R HARIE A SO E oG 2 S 507 E EL IR/ R RO BT 42 B STRAESF R B 4

AF G AR T IR AR FFA B SCHRFUEST

5.7 MEWIRE A R E S HE ST HE AR/ DRI LA R R T AA
AIEEAME IRARFFA T2 )R -

5.8 R & WIARIE A SOHE 52 S 1 E LB/ B BT LA BGE S 3 9 41
ASH AR IR AR FFAT AL




A 38 22 SRS T TR A IR SR ¥ B 3 45 (LOF)2018 4E 58 3 =i

5.9 REWIARAR SHH IR 5 H LU
5.9.1 |EHIRFE ST R KBTI T F M2 4H
A AR IR ARFFA BRI 54

5.9.2 AR SH TR RIBH EPBRHEBOR

AHe e R AR WS B B AR, DAEIIGRAED N, AR TR AT . AB IR TR
W, Z5kAaiiteii s, Vg GTAH G RGN, SeR A A 0 X R
EIORENS L EER AL . ORI G A RIS AT BRI BT R BT,
KRB LS 3 I BT 37 is AT S IR 7T, IR G IR b i e i 2 R H & 7
HIS KT

5.10 REMR AR S FH K ERIARZ GBI
5.10.1 A3 E R R R E R
RFEEFABR E A 5

5.10.2 | EWIRAZE S K H R S5 Mt 2 B 40
A G AT IR AR I B US4,

5.10.3 A HE R R T VM
A G A AR R A E U T 540

5.11 B EHAHEBHE

5111 EHN, XEEBRBENT T2 IESFRRITEREEHRBER T LRAE, BE
Gl Haf —E N ZR AT LTHEE.

R L AT A, AEEFRMETH2IUES P A R W GEZ#/CS: 000858) A # M
. WHSTFHEY G EEaiED:, HarbEzafdiamigifis, AR EFIERY
R M. SEEME GEFRCE: 002044) FIES MHEEE 1L HR )
MR X Pt e B (GRARSaEm ) HE 7K.

51124 EHN, AEERFENIHTRBREF, BAEEHEEESRIMENZEREEZ
MR

5.11.3 HAREE F= 1A R,

Fe 4475 )

7 HARIE S 827,846.35

JSEWACIE J5 775 K 4,706,515.36

1
2

3 INUere]
4 ML &IPS 43,130.45

10




A 38 22 SRS T TR A IR SR ¥ B 3 45 (LOF)2018 4E 58 3 =i

5 JS AT ER K

6 NN E

7 HAh

8 it 5,577,492.16

5.11.4 AR FFA B AL T 1B 30 B T e 3 5 A 4
ANHe AR T R AR RFAT AL T2 IR m] e 5157

5.11.5 R F MR AT 44 BB AP AR AR T8 SZ BR AR L ) 1
AN AN T R AT A4 BB R AN AR S IR DL o

5.11.6 HHA GG IHER H A SCF AR
DU NSRS, AN A S BB SRR 93 T2 R 5 65 UF T T8 A BEAT R R 22

& FTHAZESHHERS)

AL
i BRI 5 A 205 40 1,904,152,486.87
i 75 30 1) 32 4 R 4 0 657,010.89
P R A A ) 368 4 i D [ 47 3 191,258,948.28
5 IR EE 4R A2 B i A (4 Ak 2> DA
“IHA))
i AR 2 40 205 40 1,713,550,549.48
e SIS LR A RN S SR [ 47 B A e A A
g E&BEEACHERFRERELEESB/N
1.1 HEEBANFHEESHTRIIFMN
AL
i 5 A BN REA B AT 4 300 102,248,466.26
i 55 A B (] SN R A7 i
i A5 B 3 [ S 1R /2 ] A7 i
i B TSRS BN R IR AR 2 6 0 30 102,248,466.26
i 5 AR FEA AL S0 80 5 Bk S Bt g (%) 5.97%
12 BEEENCHBERRERBRAREES 5 A
FPig | 577 THHM | ZBHBE () | RHSHEF Go) | EHERE

11




A 38 22 SRS T TR A IR SR ¥ B 3 45 (LOF)2018 4E 58 3 =i

20174918 .
1 FA g 102,248,466.26 | 100,000,000.00 10007T/4E

ait 102,248,466.26 | 100,000,000.00

8 HHRRERRNIMMERER

8.1 G M A —R B HFHE S OB FX B BGE T 20% 1 5t
T N A B G R AT B IG5 B e 0 LU Bk ) e i 20% 1 i DL R 2

8.2 M HE LKW HMERSR

AIRE AN, AFRE QEFREESE BEEEEIMNE) a2 ME, £ (hHE
EHRY « GEFRHIR) &N REEEHT 70 FE B9 E

1. 2018507 HOAH$tHE T R FIiE & HA R A A E T LM IES A
PR T A A AR I 2 55 )

2. 20184F07 HOTH i FE 1 (WHBE S B PR A 7] % THE N R A B [ b
2L (601390) i E A EE I A% ) 5

3. 20184F07 HO7TH ¥k fs 1 (I id L 4 A R A 7] 5¢ T N0t 41 & PrRF Rl i
(00243 L) EH BRI AR D

4. 2018407 HOTH# i 1 (MBS AR AT XK THE PR A AR D H
#3(002668) i EIAFE I AT

5. 20184F07 H11H % 1 O T AL Wi e b5 B IR 55 PR A =) 2 AT 8 5 1A
BESERGRARE T RSN AE)

i

—‘IJ'L'S%» H

7. 20184FO7 H12H i T (HFEHRAELH N R AR)

8. 20184F07 H13H 1 (Ml SEH AR AT KT EPE # N R 7 A7 3
FEER S G L A 15 )

9. 2018407 H20H # & (Wil 2 S T+ ZIR A TR I3 4% BT £ 42 (LOF) 20184 552
FREHRED ;

10, 20184F08 HO7H# i 1 (R THE T & o B3 A B E RS HE AR A H
AN IS N3 & P RN EES A S

11, 20184F08 H18H Hfs 1 (& T-WIVL AR ML ARAT B A BR A m) 2 AR B 4
WiERE S E A R AR E T RSN AE)

12, 20184F08H29 H ¥k iz 1 (il 2 SRuE T+ ik & BYE Z# #5295 5 4 (LOF) 20184F 2
CEREHRE ) B A

13, 201809 HO5 H i | (fidriR B8 o AR AR

‘:{



A 38 22 SRS T TR A IR SR ¥ B 3 45 (LOF)2018 4E 58 3 =i

14, AWEHA, ~rlal (EEPEEEHEINE) e & H AR S0 50THE
A S A R T HTHE

® FEXMFEZR

9.1 HEXHER

HH IR IS 2 1 2 4 S A 1 S0 A

WA 388 22 S TH VR A BAIE A R R R 4 (LOR) e & A [

JF 36 22 SR W T+ IR A BYIE J 4% T 4 (LOF) R 4B E UM s

ok 368 22 SR W T 2RI TR IE 25 4% 98 9 4 (LOF) A 552 10 B 15 B L B 3
B N YN8 g % L A= S| S AW

FEEFE N F TR B,

e 7 9 P B B ) TR A

~N O o AW DN P
s J J P 7 s s

9.2 A /=
T VR A T X AR I T #5685 A 4 i b A1 %

9.3 EF AR

OB RIS N EEFEE NI A 37 I el 48 2N Wk fa 9% 75 ) 2% 73 5
o TESAS TAI G, R T AL & PRIN A P A 2 25 ST 6 42 ) 4 B A3 B

B E AR A AT B, WS ARE N

P HL . 400-820-9888

yE W E:  http://www.ctfund.com

EEEEEFRAF
—O—/\$g+H=+4AaH

13



