W B A7 RSB Ik & 2018 SR 57 4 RS

T B AR B RE S R B & 2018 S AT R R i

2018412 31H

EEBHEN BERSEHARAT
EEXENFEIESRITROGERAF
WX HE:20194201 5 19H



W B A7 RSB Ik & 2018 SR 57 4 RS

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 TRERIT RO A R A AREA RS FRME, T2019F1H17H
A% T ARG PR S Tabr . (HERIIAN B A G SN R, RIEEZN B
REMBGCE. iR P VERRIR B BB -

e B N RV DLICSEAS . B R ot 1 JR e BN F 2 4 57, (HAMRIE

B e m A

BEMSENGIFAMRRILAR R K BH XK, B0 E A BT sk i v
-S40 15 155 A 5 4 1) 4 B U B 5 A LB T o

AR I TR R U

FEEE N T 2017454 H 14 H X AL S 380 W U S5 IR 25 SR I C R0, S 4
faifR: WHBAEfifi%C, FEeACUD: 003542, FEEMFFFE NEA M E AR A
Kan, Hemibr. WasififigrA, M. 000497,

AR E B H20187 H1H i E9H30H 1.

AR H E 20184510 H 01 Hit2 £20184E12 H 31 H 1k

& EE7 Mt

B &R I S Al A5 3 55
M TR

e 000497
I L

S (S S LEARICDID /Y
HEeERERH 20149401 H17H

A SR I e i

491,114,463.3017

Bt H AR

FEIBSRA &L e DREF BN LS AT R i K
Bz kAl b, IR BB BRE B, 4 RRaE
Fi 7 M SRR R 557 L Sk v A 2 A i

BB G

ARG R AT B, AIRAES
AN TR BCR PUAN 7 TR 7 S AT, e e Br AR B
RIS Z R A [F) R A e 22 L A5 B 38R XSG 1) 78
SOM . VEEASHRAITE, R B AT E A AR
MFFIS . TR ES . (5 A =R 77
T BRI REFR RGN b, 5 B ihE RS

2




Wi Al i o7 IR SR

7

i Ak 2018 £E 5 4 RS

iz

s BCEME G R R E, S HEHS
ARG o 4k, AR RS B i _EAgiE A

IF NN, FEIRECREA S s i R Al b, S
IR 3h 1

b 257 LA SR A Hfiisia () Bk,
RIEGRNEGHFIES, BT AL AUk

PSR 2 AR st AP T RS e R ) 2 et P, L XU WAL 2 T v
THRmminis, KTREGMES M ENES,

EEEHA VA 0 3 4 A B TR A )

EEEEN [ TR AT A A TR A

NIE > B I S R B L FigRA B2 i ffiFC

TR R N TR - -

B RIS SR 000497 003542

TERAR TR R e EE 491,109,400.004} 5,063.301/

til

& 7 Gk < B XU A i A

KIS, R
TUETF B3 P T
A 2t AU IS B I )
S < it o, KU A 2 i
W T mii k4, AR
TR A I AR Y
G

KIS, R
TUETF B3 P T
A 2t AP IS B A )
Sk < it o, KRS AL 2 i
W T miis k4, AR
TR A I G AR Y

G
=

H: (OARESAFRAERMHN2014F1HI7H, RIERSERME, AHEEHHIE/EHH ~N20164FE1
H18H, T2016F1H 19H IE A NI B A {5 i 77 R UE S B 5 2k 4
(QAKE 4 H 2017424 H 14 H k88 WS B 5 IR 55 O OCS A0 4L, T4 4028 B8 N AR 4.

8 EEMFErMESHERI

3.1 FEMEZiEhs

A NRMIG

e TEE%,EH(ZO%E)SEMOH 01H - ?018@12)? 31H)
W B Al g7 A W iE 4l fifii 77 C

LA & S o 9,374,442.29 83.13
2 AR HE 11,057,380.17 99.62
3BT 351 2 e AR S 1 0.0213 0.0198
AIARFE & B 1 510,243,084.88 5,241.35




W B A7 RSB Ik & 2018 SR 57 4 RS

5 R I e A0 A E

1.0390

1.0352

E: (TR SHEAR AR RAT NN EEZ 52 & AT, TH AP R Sebrlieas AT 24K

TR

QA eI fia 3 S AR ON . BB . HABIRON NS A fe B A sa ) FHERARSE
G HIARAT, AR A3 S B e in_EA A se i AR SR s

(3) A3 4 H 201744 F 14 H SR 8 283 S A T S OR B 21N 7 50 eSO A4

3.2 HoTHEEN
3.2.1 IR A M I 3 T A 5 D 58 L B 25 3 1 e
B R AT T
FEMK | LSRR | g
) g | RS ) S RS
B B N FAnifeze | el | R Z AR ®-@ @-@
@ %@ 2@
RN
H 2.03% 0.04% 1.99% 0.05% 0.04% -0.01%
B R B C e
A | ERLE | WA
N Py | IS ORBTER ) LSRR
ES N HKinEZE | EEREE | ARG AR ®-@ 2-@
@ %@ 2@
Y =/
Jﬁijé_ | 1.92% 0.04% 1.99% 0.05% -0.07% -0.01%

T (1) BRI SHRR AR NG 521500, TE S E SEhriias /KT 2K

THTAECT

QAN SIS y: RS (2f) Rk,
(3) A3k 4 H 201744 H 14 F R HE BOSOBUH £5 I 55 2R (NCHR B AL, S 40 B3 BE N ATSAR 4

3.2.2 BE S A FAEMURE S RTHMEE KR 23 KI5 RS B Al as R 22

BT R

W AR 5 0 RUE S BT R A
SUHPEIG KR 5 GBS Y i 5 [ SEAE 3450T EE
(20164717 19H-20184212 31 H)




B LG R RE SR IR Ak & 2018 R 5 4 R,

10% '\//
8% /—'_/
6% >

% AN -

2%

0%

2% \'v‘ ey

-4%

2016-01-19 2016-06-23  2016-11-25 2017-05-02 2017-09-27  2018-03-02 2018-07-31 2018-12-31

| — mh@siffira — Wittt |

W (WAESGFAEMERN014FLHLITH, RIEEREEFRME, AREE ) %isE ) H 2016
FELH18H, AFELTF20164F1H 19 H RS RIGTF B 4, R4 2 PR B Sy I il 4l 5
Pt Ml G e Sl

QTEARBEEFHANAS BTG IS, REENRTAE BN 6557 0 A
THE T 1080%; T4 s BIH HTE—4 LN FIBUR 57 1 LAV T 55 8 58 P24 195%., At
SMECHIAN2014F1HITH 220144 7THITH; HERCIIRMAREG AR, BEMHR- BT &
B & LA ER

(3) A K4 1201744 H 14 H 248 B SO 85 IR 25 B I C AR A0, 500 4538 B AR 43

W IBAL {5 f51 57 BUE S B BT 4 C
RTHPER R 5\ ST B AE W i 5 1) SLE s EE
(201744 H 14 H-20184:12 31 H)

6%

5% ,/
4%

3% /

2%

s
L7
1% '.‘_,-/' \\ -
A NN
0% f ' - -
N ey [T
-1% X i e
o0 Jo ] v, S
- | WA N U

2017-04-14 2017-07-12 2017-10-11  2018-01-04 2018-04-09 2018-07-05 2018-09-30 2018-12-31

[— mhmsififiee — Wsitkiot |

E: (DAREE AR A201451T17H, RIEEEEFIE, A J0aE i Ei H 92016
F1H18H, A% T20164E1A 19 HHARUA T RN Girr A Ak &, 4 PR SN I Il 4 £

5



W B A7 RSB Ik & 2018 SR 57 4 RS

R R R
QIEAR G I N W AGTF R G5, ARERRGA Gy G575 1 AMIK
T AT 1I80%; e miaE B H AL —4F LA FIBURF 657 (10 BB AR T 2 B 7 1B 5%, Ak
EMECHIN2014F1H17H 2201467 J17H; BEE CHIRAAR SR, e i i A&
B ERA M RER,
(3) AJk 4 F 201744 1 14 H B HE BOSURUE 15 A 55 R INCIRD AL, R4 403 BE N ATRAR A

g BEARSE
41 BE&ELH (BESLH/NH) FHH
EAREGEEALH — “
4 HA %% PR i
b AF PR
FEERE T | B4 H
HHRZTHEBM L, )%
H5TERAR. HEEER
LAEF A A PR A 7] _Eilg o
AR s A, e
REeEHARA RS
P 1, fNZE_KFinancial Engineeri
s ng Source Inc. &R 7L R, =&
L %%?%E%%@ﬁ@ﬁﬁﬁ
s g | ST L | ag | EREEOORIIRIL S
s 3 H14H PEER R AT L ] 5 A A E B
s HOgHEEEM, JORREE
s A HA PR A W [ U A

H ] W a BT, IR
I3 5L A A PR A =) ] e i
oot = HECS NS, 201848
ANV i 2 4 A TR A
A, DT ] e i A 4% B A s e
[ 5 i 2 o

E: O)HEEREEE L,

gl H 30

HERH I O e A FA R, H B H I iRYE 2 =] s

QAR E R, H R AT B AR H 20 R MR 2 =) o300 52 RS AR E SR 1 340
QYIEFF ML 8 SCEEMAT I P2 GIEZRAL MO T B3R B NED I SGILE -

4.2 EENXTR BN A H S AR 5 18 0L B i

ARG N, AR EHEIN R (hie NRITATEIEZF R R ek)
(VATIE =5 ST S A S Y (B 62 VISP N
6

BRRESHEFEINE) |

(EZ
(AT HEITIK




W B A7 RSB Ik & 2018 SR 57 4 RS

FAETF R A SR TE R E B E ) + Fe & R ARG ERNER BT
FME, RIESEER S B 5T, 2 m i R e BEAEE HY 3 G 5, AR N A%
Bt M 2l b, DB BT N BOR B 2, BT R AT E 2 e B A A
i AT N

4.3 AP ERRHA
4.3.1 A3 5l BRI HAT 1L

AR EHANUMERGOVES, B0 TG E NSRRI B0 ks Ak
R, BEN TG PATIAEL . 2> w1l ™48 (1) A BERIR AR &R, B IR B L WE T
A G BB IRSLE o 2 RSB E BRIRREAN AL Hy AT HARE ARG 1, SEATER AL 5,
RS T AT G o e, BATRIEIIN . AR G, S REAEHEART
IZE  PATHLZ

I, 23 ) 380 AR 4 A W] S R BB 3 W] 22 (R B0 R A& 1 BE AN AT i T4
W, fEMT G B RTNOR, TR S SR AT MUR I SRR AR 2 A 0 X B i
b, BREHSEEREAFRRTHEGHERGT B b, S5 BB BRI 5 R
155, ARG G R BN R IEEAL 50 T2 e, 1 MRS 5 B3 U 22
HARRS R AL . AR H ARG R, BERIMRSER E, BREE AT 5
VI P E B

NAVESL TRV A TG HIE, AL G RGP E LA TS, REA
PAZ G AR AAT o XSRS M IS AR AT FHAPAE RS, RS el
RS AR S A AR Y, 2 BT T A WSS Sl AT 1A S I HLRM 22 1
Buigiit o, DHEERE LS.

AN, AEEGE NPT T GEFR R SEH AR AT S H ER SR
WY A E S B AR AR AP K, REAGRFERT AT
Gy IR W AT N B A2 AT N

4.32 RERX BT AR T

A JF N EER AN R A 2 18] (58 442 WA S fin B Ay A BE B BEATIE S 350 %
BB L5 AR B 5 1 W AE 2 R Ak ) BRI B SRR 38 5 H WA T R AE 5
P SR DR X R [ SR R 1 DL e BEREAT B A1 58 5 ) U 22 2 W] 40 7™ A B AL B IR
.

AHR A G N TS S . RGN, AERAE 5A L7 E B AR L
SNRE G AR KEL R H A s GEIE G REAE 55N BITEL, AR A 7200
T A H IR A B s 1 52 5

L HATHEAR Frh i, DRERNGIHEE, AREHINSEL ST
IR AZ L] AN 828 5 4 RAAE R W], AW IV ER X T AT A etk
RISZM, PR R IAIE SRR HE L AT N

7



W AL T AR SRR B8 5 4 2018 4E 58 4 =R b

4.4 G HAN B & IR R RIS A /E 4

AE N, ENSFEKE SR, RIS AR ARG E 4 22,
LU KILREEER, FEERIAREMM. FE. B RAeRYE b, B mRrse
P55, JERIEN IR TA BT, b R T AR R m K, (R R BT R 2R AR
T s M= 5 g A M TE ST 48 R R B DR KA SRR R ) EAREE IR, VUZEEBUR
BB R T, € A FEAERE L. 2 5GBS B AR fik 0 A 53 ) AR B 1 48 R R 5% T
O MAE S EE . HEER SR SE —E i, RIEKEEINTFEAZ, FEER
A . O YRS A RIBE AR AR R, D = AT 7 A R % v 1) A

AN, AERFATHE 1B EIE R, EESFBKACT Sl m s, 123 19H Wi
FESE VU INE 2 )5, 20194 in B P 2% .

AIRE AN, ARIESAERF RIS, &R K A S PR R L A,
HA & L0 B It e = B TIPS, DIRIUBCN R I B AR 2 . 15
FRERCE A, FEEAEREA P A R 2 8, A0 s v = b
BTF, LAAAKAA+HE N

4.5 H{E BN ESFNLSERIR

BUEFI20184F12 H31H, AIEEARG AL 91.03907T, 5 HH N AL 45
3K N2.03%, b &t LR FEHEIR G % N1.99%, & Tk 4t th i3k #E0.04%; CR i
AL AE N1.03527T, A5 BN AL S E G K 2 1.92%, kgt R HE R e R oA
1.99%, KL%t b4 1E0.07%.

4.6 MEBNESFA ABEE S B 1H#ERE VLA
AN, AREE ARG IES200 TIEH RS M HEAA ANBEA 200 N5 #E 3 4 %
FEEHE A T5000 5 7T A O 3

%

& REHAEGHE
51 iREREE T =HEHN
s B D) 54 (i)mwm
1| AE s -
Hr: -
2 | Baewmn ]
3 | BlEW a5 590,045,439.60 88.47
Hrp: fiige 590,045,439.60 88.47
B CHFIE SR -
4 | RERHE -




W B A7 RSB Ik & 2018 SR 57 4 RS

5 | &7 M
6 | LANRESRET”
o SR A # RN
R G Rl
AT A RN 45 FTa5
7 Lfﬁﬁ“ RER &N 61,293,051.07 9.19
T
8 | HAhwEr~ 15,612,803.04 2.34
9 | &it 666,951,293.71 100.00
5.2 REBIRZATIW R B EBRFAHE
5.2.1 MEMRIBATW AR ENRERZHE
ARG ARG ARK AR E.
5.2.2 EHRZET L EKRBRERFBRERRHES
NI G AR S BAAR K7 A5 18 1 U R E AL i $5  s
5.3 &G BRI A fAME 5 E & T =3 E L K/ NHE R B RT 42 B B He B B 41
ARG ARG ARKFFA I E.
5.4 REBIREFEF MM IRPHEHFREHE
HEHEIFE
e % AiiEce | iig{fﬁ "
1 X i 75
2 AT
3 SRR 30,072,000.00 5.89
Hodr: BOR M4 30,072,000.00 5.89
4 kAT 5 134,067,439.60 26.27
5 A\l K5 HA F T 5 60,624,000.00 11.88
6 A SR 365,282,000.00 71.59
7 AR (AT RS #3i)
8 [ ML A7 H
9 HoAh
10 &1t 590,045,439.60 115.64
5.5 M EHIKRILA AN E G ST = 3E WK /NEERF BT L4 R B s i 4
55 LA 1575 44 Fx BE 5K ARMECT) | HEE T




B A 7

B 1 A

4 2018 HE5F 4 TR

fEELf (%)
13 K FH i i
1 | 1380101 i 390,000 40,010,100.00 7.84
DAl
L [E %
2 | 101800826 18 Ll 55 300,000 30,771,000.00 6.03
MTNO002
18IE %
3 | 101801241 RSB 300,000 30,678,000.00 6.01
MTNO002
o E B
4 | 101800846 185 [HEIMT 300,000 30,192,000.00 5.92
NO003
5 | 180207 18[E J07 300,000 30,072,000.00 5.89

5.6 1R & IR A SOME 52 S 1$E LB/ NP AT 148 B SCRAE SR U3 A

AF AR IR AR FFAT B SCHRFUE ST

5.7 A WIRIEA RE GESF = 1#E BN F AT LA St &R IR B4

ARG AME KRR SRR

5.8 &G HIRIE A SAYE 5 S B 18 P K/ HEF BT T4 BGIE B B 3 41

ASHe AR R AR R B

5.9 IR &G HIARAE SHH KRR 5 H v
5.9.1 R & HIRAE S B R IR B F A48 25 B 40
AIE ARG IR AR I AR &4

592$§$&§%?%ﬁ%&§ﬂ%
AIE AR

5.10 AR A SR K K H A 5 18 5L i 3
5.10.1 A3 E A B R BUR
ANHe e AT E U B

5.10.2 EARAR SR FZF BRI RFFCAHREHA
ARSI L A R R A E U 540,

5.10.3 Z< HA E i A SR B B VA
AL A AR R A B U T 540,

5.11 FEH A M

10




W B A7 RSB Ik & 2018 SR 57 4 RS

5111 HREWN, FEERFEHEHZIEFNRITERRARBRERIILRAE, BE
GG BT —FEA B ATTER. LTHHER.

511285 M, AEESERHENET+EZBREY, BFENESSRANENEEBEEL
IR o

5.11.3 HAREE == R,

i A7 &Gt

A7 HARIE 4 4.10

I ACUEZ7 7 SR

2SI

VL& IPSY 15,612,798.94

IV G

FoAt SR

HoAth

|l N0 B|lOWOW]|DN| P

&t 15,612,803.04

5.11.4 MEWRFFA KT 7 IR vl F #5557 4
AT AR 5 W R AR R AT 5% I ) AT A% e 15257

5.11.5 & BAR BT+ 4 IR = AR I8 2 [R5 oL ) Ui B
AT AHR A AR T+ 44 B 22 AR AE I A2 PR A 0L

5.11.6 B HE A G & vk I H At SCF R 4
Ei i oI = EWANE ) PN PSP e e K Lo 1 o S0 T P B e o Pl LT N - e S =

& A EEH TR

AL
W B Al 77 A W i 4l £ {595 C

55 S S A S 523,999,980.14 5,024.12
i R BB 1) 2 4 A B W 3 A0 44,502.09 39.18
e AR T ) 3 4 e (B ] 47 T 32,935,082.23 0.00
15 A [A] B G 47 40 A2 B0 400 0.00 0.00
3 Al /> BL- 35 37D
i P SR 5 4 30 40 491,109,400.00 5,063.30

TE: (1) IS LR B B NAR AT B (] 3 025 e fe

(2) AJ4 H20174E4 F 14 H I BCHUR 5 Rk 55 B ICSRA AL, SRR AR SO ASRAR B
11




W B A7 RSB Ik & 2018 SR 57 4 RS

g E¢BHEAGHBEATRERFEAZSHIL

71 ZEEBENFEAESHTRHR
ARG EHNREHE A REHR R AR E.

12 RS EHENCHBERRERTAREZ 5 AH
ARG EENARSHE A TR R AR E.

8 MR ERERROIMMERER
8.1 MEWAN B —REHRHESHBULHIER|BGEIT20% K 1E L

W BN R 2 S0 AR A 17 WA IR KA L H N

et A RS0
ER tefik 2lakE | W) F | sefe] N N

= pe | v N U mEnw | eaht

il HEILL20% ) | A | G | g

[1] X [F1]
2017-01-09% 485,43 485,435,92
IR 1 e 5,922. 0 0 I 98.84%
2018-12-31 23 2.33
PR XU

NI IV B 20 i 70 2 7 R TR B B8 2k < T S A i 3 A T Rk . RN AS
ST I, BRI, JRAGA. AiGBRE G ARG NPT
B A3 AR N XU RS USC 28 R AR AR AR 1 ARG o 253 BAEAS N B AT AT AL s A 4B Y
B G Oy BT N ST R 405 I 2 8, m] BE 2 A1 ol 55 FR B BT AR IR 23 28 =] 0Lk 55
GERE S5 T A SRR, AN BEMRUR B[R]

RGN, AR E AR HICE R BGEE20%, Al fexs il
RN R :

(L) BE ] R 375 3E 22 SAST 0 A

RSB A [ I 2 Ay A B < 2 ELAURE m] o /I 8 3 T T I /) 0 [ ]
T 75 B 512 554 R A R) LU A S 2% A B B 3 T g IR o

(2) 2 i3 {E R 30 (1 XU

GEEBIB A KBS Bl J 8 B NEAT 2 I P AR B A 8 2 0] 2k 4 B 7 1 3 A
KiBesls

(3) 5 AU I /NS B XU

BRI A R, RS BRSNS T RS IR B BT 6TTF . 5L
Gy T i 22 Gy W ARG 1, SEBE 35008 H AR AL — € AN E T

12




W B A7 RSB Ik & 2018 SR 57 4 RS

8.2 B E LKW HMEERFR

KRG, AFRE GEFEEESE BHEEHING Fa e, 7 (HHE
WEFRD « CREIERIRD) JE AW EAT 7w TS SRz

1. 2018 F10H 1I3H e | (WiE RS E A RA T R T T M5 A 5 0 HihkAF 5
BIAED

2. 20184E10H 19 H ¥ 52 1 (T N I 4488 hin oo B gl e 4% % Jit 1) 5 PR 2 ] AR
MU IS A& R R NEE A S )

3. 20184F10H25 H ki 1 WAl 4 foi fiii 7 AR 774X 3 2 4 20184 5 35 [Tl & )

4. 20184F10H31H#H: | (Whd kS EH AR AR fiF L AR NG B ATRE
1031) ;

5. 20184F11H06H#k#E T (KTl & HA R A W T AL Nt 4 & dt
) EEHEARA A NI A S

6. 20184F1113H#5E 1 (EMALLT Mt A BR o wl T S 2 AR B 5 1)

72018511 H 22 H# #2 1 (W IB A & BA IR A A L D RN E B ARE)

8. 20184 F11H23H e | (O T Whid R 48 B PR A 7 T 35043 8 1 VL IE
FFHRA T RSN A S

9. 2018412 HOTHPEFE T (kT I Il 25 4 55 BEAT PR 28 W) T 30 40 438 e 1L E
I R A AR K 255D

10. 2018412 HO7 H 4 & 1 (ORI UE 18 It A PR 2 =) 187 AL i AL B 35 1)

11, 2018412 18 H #is 1 (Al 4fi {5 5 25 AW IE 7 4% B e i B 45 KB FP ) o e
M) MFERIAEDY

12, 2018512 H19H#HE T (Ml aifi i BOE R R R RS A A E)

13. 2018F12H20H# 55 T (W@ S EH A R AT FHRZ HHFN AE B ARE
1219) ;

14. 20184E12 H29HHiFE 7 (WHiBF & E FA R A TR THE FE 0345 E T
PR ERAT i 4 U 0T HR ) 0 AR S B I A 15 )

15, ARMEIAN, AFIER (FEPEEEIMNE) WE S H A A0 35 4 0 e A
e RIHFE .

® ZFEXMHFER

9.1 H#EXMHER
1. P ENIE S SR S S 4R 1 S
2. WhEAfF R I H R R SRS A,
3. WHBLE G 5 BRI B0 S S FEE
4 WA 5 55 B UE S5 4% BT B U B S LR T
13



W B A7 RSB Ik & 2018 SR 57 4 RS

BB S GO ALAE . BRI
EAUE NS B R E
TR I A TA

9.2 U &
T VR A5 T X AR I #5685 I A 4 i b A1 %

9.3 HERHR

RO E T REESEHN . BESFEE NIITP A I lidE 48 BN 0k e 2% 12 1] £ 250
o TESAS TAI G, $R9EE T AL & PRINE) A A 25 25 ST 0 4 A B A3 B

B E AR WA e, S RARE AN

P HL G . 400-820-9888

o\ Mk http://www.ctfund.com.

EEEEEFRAF
—O—h&E—HA+NhB

14



