
 
 

Ḥῃ ṽ├ ├  

2018  
 

2018 12 31  

 

 

 

 

 

 

 

 

 

 

ֲ̔ Ḥ ᴋῈ  

ֲ̔ ᴍ Ὲ  

₮ ̔2019 3 29  



Ḥῃ ṽ├̂QDIĨ2018  
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§1  

ֲ Ԋᴪȁ ԊḠ Ҍ Ẋ ȁ ̆

ῒῤ ȁ‰ ҩ≢ ᴋȂ ҈№ӊԋץ

҉ Ԋ ̆ Ԋ Ȃ  

ֲ ᴍ Ὲ ̆ԍ 2019 3 26 ԅ

Ҭ Ⱶ ȁ‪ṿ ȁ≠ № ’ȁ Ⱶᴪ ȁ ῤ ̆Ḡ

ῤ Ҍ Ẋ ȁ Ȃ  

ֲ ץ Ḥ ȁאָאל ↕ ֟̆p ҌḠ ѿ ≠Ȃ  

ҙ Ҍף ῒ Ȃ ̆ ᵬ₮ ‗ ╠ ה

תּ ӥ ῒ Ȃ  

̆ ԅ ῤ ̆ Ȃ 

2018 1 1 2018 12 31 Ȃ 
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 ׃ 2§

2.1 ’ 
 Ḥῃ ṽ├̂QDIĨ 

Һף  004998 

֜ ף  004998 

ᵬ   

 2017 12 11  

ֲ Ḥ ᴋῈ  

ֲ ᴍ Ὲ  

ᴍ  23,206,528.02ᴍ 

 Ҍ  

̔1ȁ ᾝᴍ ̆ ף 004999̆ҍֲ ᴍ Ȃ 

2ȁ ̆ ֲ ᴍ ‪ṿ 1.0248ᾝֲ̆ ᴍ 3,189,028.33ᴍ̕

ᾝᴍ ‪ṿ 0.1493 ᾝ̆ ᾝ ᴍ 20,017,499.69ᴍȂ  

 

2.2 ֟  

 Һꜚ ֟ ̆ Ҥ └Ḥ ȁ

≠ ꜚ ╠ Ҋ ῃ

҉̆ ῀ ⱬԈҹ ⇔

֟ ṿȂ 

 ῏ ’ȁ ≠

≠├ȁṽל ȁ ├ ȁḤל ’ȁץ

֟ Ҍ № ̆ ᵣ

֟ӊ ꜚ ̆ ֟ ᴨ ᶛ

Ȃ 

ҙ ‰ 
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2.4  ֟ ֲ 

  ֟ ֲ 

 
 - Brown Brothers Harriman & Co. 

Ҭ  - ᾞ  

Ύ  - 140 Broadway New York, NY 10005 

ⱲῈ  - 140 Broadway New York, NY 10005 

 - - 

  

2.5 Ḥ   
ֲԑ

 

www.cxfund.com.cn 

 ҉ қ Ҭ 68 9 ȁ

7088  
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§3 Һ Ⱶ ȁ ‪ṿ ≠ № ’ 

3.1 Һ ᴪ Ⱶ  
ᵝֲ̔ ᾝ 

3.1.1  2018  
2017 12 11 (

)-2017 12 31  

 720,296.90 -29,036.70 

≠  714,377.33 -57,667.04 

ⱴ ᴍ ≠  0.0274 -0.0005 

ᴍ ‪ṿ  3.17% -0.67% 

3.1.2  2018  2017  

ᶫ№ ᴍ ≠  0.0248 -0.0067 

֟‪ṿ 23,781,022.23 27,868,277.10 

ᴍ ‪ṿ 1.0248 0.9933 

̔1ȁ ≠ ῀ȁ ȁῒז ῀̂Ҍ Ὲᾛᴇṿ ꜚ ̃

῏ ᵩ ̆ ≠ ҹ ⱴ҉ Ὲᾛᴇṿ ꜚ Ȃ 

2ȁ ҙ Ҍ ֲ ֜ ̂ᶛ ̆ ֜ ᵳ ȁ

ȁ ≠Ῥ ȁ ̃̆ ῀ ᵞԍ ↓

Ȃ 

 

3.2 ‪ṿ  

3.2.1 ᴍ ‪ṿ ῒҍ ҙ ‰  

 
ᴍ ‪ṿ

ŵ 

ᴍ ‪ṿ

‰

Ŷ 

ҙ

‰ ŷ 

ҙ

‰

‰ Ÿ 

ŵ̇ŷ Ŷ̇Ÿ 

҈ҩ  0.90% 0.15% 1.11% 0.21% -0.21% -0.06% 

Έҩ  4.51% 0.22% 3.33% 0.23% 1.18% -0.01% 

ѿ  3.17% 0.22% 4.24% 0.22% -1.07% 0.00% 

ׂ 
2.48% 0.22% 3.64% 0.22% -1.16% 0.00% 
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ץ 3.2.2 ᴍ ‪ṿ ꜚ ῒҍ ҙ ‰

ꜚ  

 

̔1ȁ ҹ 2017 12 11 2018 12 31 Ȃ 

2ȁ ̆ ӊ 6ҩ ῤҹ ד ̆ ד

ᵖ ד Ҍ ѿ ̕ ד ̆ ᶛ Ȃ 

ץ 3.2.3 ‪ṿ ῒҍ ҙ ‰
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̔ ҹ 2017 12 11 ̆2017 ‪ṿ Ȃ 

 

3.3 ҈ ≠ № ’ 

̔ ҹ 2017 12 11 ̆

≠ № Ȃ 
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Ḥῃ ṽ├̂QDIĨ2018  
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Ḥ ȁ Ḥ ҈ҩ ṽ├ ├ ȁ Ḥᵞ Ḡ

ҙ ├ ȁ Ḥ≠ ѿ ├ ȁ ḤӏḤ

├ ȁ Ḥῃ ṽ├ ├ ȁ Ḥ ҈ҩ ṽ├ ├

ȁ Ḥᾢ ң ├ ȁ Ḥ ҙ

├ ȁ Ḥ ᴇṿ ├ ȁ Ḥᴑҙ ң

├ ȁ Ḥ ᴇṿ ꜚ ├ ȁ Ḥᴇṿ ң

├ ȁ Ḥ ҈ҩ ṽ├ ├ ȁ Ḥ ֟

Ҭ ̂FOF Ȃ̃ 

 

4.1.2 ̂ ̃ ꜛ  ׃

 Ⱶ 

ᴋ ̂ꜛ ̃

 
ҙ׆├

 
 

ᴋ  ᴋ  

 

Ḥ ‰

100

├

ȁ Ḥ҉

├

ȁ Ḥῃ

ṽ├ ├

Ḥ≠

├

ȁ ҙ

Ⱶ ȁ

‗ ᴪ

 

2017 12

11  
- 12  

̆ ֤

ҙ̆

Ὲ ᴋ

ȁ ֟

Ὲ ᴋ

2̆017 3 ⱴ῀

Ḥ ᴋ

Ὲ ̆ ᴋ Ḥ

ѿ ṽ├

├

̆ ᴋ ҙⱵ

‗

ᴪ ȁ Ḥ

‰ 100

├

ȁ Ḥ҉

├

ȁ Ḥῃ ṽ├

├ Ḥ

≠

├

Ȃ 

̔1ȁ ᴋ ᴋ ץ ӊ ҹ‰̕ ℮ץ /

Ὲ ҹ‰̕ 
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2ȁ ҙ׆├ ץ ῀ ├ҙⱵ ῏ ᵬ ҹ

‰Ȃ 

 

4.2 
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5ȁ ԍ ץ ӈ ̆ Ὲ ᶛ פ ̆

├ ├ № Ȃ֜

├ ֲ Ὲ ᵣ҉ ῤ№ ‰̆ Ҍ ̆

ѿ Ȃ ԍץῈ ӈ

̆Ὲ ̆Ҥ ᴇ ᴨᾢ ↕ № Ȃ ᴇ

↕ פ ᶛ № Ȃ Ҍ ҉ ↕ № ̆

ꜚ ֜ ≢ ̆ ̆ ץ № Ȃ 

 

4.4.2 Ὲ ֜ └ ’ 

ῤ̆Ὲ Ὲ ֜ └ ̆ Ὲ ֜ └ ᵣ ̆ ‗ ᵣ ̆

ⱴ ֜ ῤ └̆ ᵬ└ ȁ Ḡ Ὲ ֜ ↕ Ȃ

̆Ὲ ֜ ҹ ȁ№ ᵀ Ḥ ⱴ Ὲ ֜

Ȃ 

 

4.4.3 ֜ ҹ Ғ  

ῤ̆ ῃ ῏ ᶛ ̆ῒᵩ

ҍ֜ Ὲ ᴇ ֜ ֜ ֜ ├ ֜ 5% ̆

֜ ҹȂ ̆ ֜ ᴇ Ғ № ̆ ’Ȃ 

 

4.5 ֲ ῤ ҙ  

4.5.1 ῤ ᵬ№  

2018 Ҭ ᾝṽ ꜚ Ȃѿ ̆‪ ̆

҉ ̆ Ҭԍ 1-3 ̕ԋ ԅ 4 ҉ ̆

Ԋᴆ ̆ῃ ▲ ̆ Ȃ 

№ ̆҉ ᾝṽ Ҋ ̆ѿ ⌠ ̆ ѿ

̆ ̆ⱴ ԅ Ҋ ̕ ₮ ץ

Ḥ Ԋᴆ ҉ⱴ ȂҊ ̆ ѿ ↓ ≠ Ҭ ̆ ѿ ҉

ԅ ▲ ̆ᵖ ӊ ⱴ פ ṽ≠ ҉ ̆ᶏ Ῥ ̆ ῒ

ṽ├ Ȃ 

̆ ∆ֲ ᾫ ᾝ ṿ̆ѿ ᵞ̆ ᵞᵝ ԅ ѿ ⌠
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Ῥ ѿ ̆ѿ 7.0 Ȃ ̆ ᵣ Ӟ

̆ ᵣ҉ ѿ ҉ ԅֲ ‪ṿȂ 

2018 ̆ Ҭ ԅ ̆ ԅ ≢ ̆ ԍ

ẠԅҤ ̆ └ ̕ ѿ ̆ ᾝῬ ⌠ ᵝ Ӟ ԅѿ ᵝד ֲ

ṽ̆ ѿ ҉⁞ ԅ ᾝ Ȃ 

 

4.5.2 ῤ ҙ  

 ⌠ 2018 12 31 ̆ ᴍ ‪ṿҹ 1.0248ᾝ̆ᴍ ‪ṿҹ 1.0248ᾝ̆

ῤ ‪ṿ ҹ 3.17%, ҙ ‰ҹ 4.24%Ȃ 

 

4.6 ֲ ȁ ├ ҙ ל  

2019 ᵣ ⱬׅ Ҍ ̆ ԍ ֟ ҙץ ṽ├̆ ѿ Ῥ

Ȃᵖ ץ ̆ ╠ṽ├ ᵣ Ẓ ̆ ᴇṿ Ȃ Ҭ̆

῏ ҍᴇ ׅ̆ Ȃ 

ѿ ̆ ꜚ ׅ ᵣ ᾝṽ ῏ ӊѿ̆ ᵣ Ҭ ̆

ᶏ ӯ ᴇ ѿ ҉ᴪ ṽ├ ꜚ Ȃ 

ԍ҉ץ ̆ ᴪ № ҍ ̆ Ḡѿ

ṽ├ ̆ ᵣ Ȃ 

 

4.7 ֲ ῤ ᵀṿ Ԋ  

῏ ̆ Ḥ ᴋῈ Ҋץ̂ ľῈ Ŀ̃ └ ԅẫῃȁ ᵀ

ṿ ᵀṿ ̆ ԅᵀṿ ᴪ̆ᵀṿ ᴪ Ὲ ᵀṿ Һ ‗ ̆

Ὲ ᵀṿ ȁᵀṿ ᵀṿ ̆ẫῃῈ ᵀṿ‗ ᵣ ̆ Ὲ

̆ ԅ ᵀṿ ’ ḱ ᵀṿ

̕ᵀṿ ᴪ ῏ ҍֲ ΐ ү ├ ҙ ᵬ ̆ ῏ ᵀṿ ̆

ΐ ᵀṿҙⱵ Ғҙ ᴋ ⱬ, Ҍ ҍᵀṿ‗ Ȃ ԍᵀṿ ᵀṿ ↕̆

Ὲ ҍ ֲᾟ№ ̆ ѿ Ȃ ֲ ᵀṿ ‪ṿ

ᴋȂ ᴪ ԊⱵ Ὲ ᵀṿ Ȃ 

ֲ ҍҬ ṽ ᴋῈ Ҭ Ὲ Ⱶ ̆ ῒ

№≢ ᶫ ҙ ֜ ֜ ṽ├ ᵀṿ ץ
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Ȃ ҍᵀṿ Ҍ ᴋᵥ ≠ ‖ Ȃ 

 

4.8 ֲ ῤ ≠ № ’  

῏ № ץ↕ ᵬ ’̆

≠ № Ȃ 

№ ↕ Ҋ̔ 

1ȁ ῏ № ᴆ ╠ Ҋ № ΐ̆ᵣ№ ֲ

ᵬ ’ Ҍ ῏№ Ὲ ̆ ȇ Ȉ Ҍ 3ҩ Ҍ № ̕  

2ȁ № №ң ̔ № ҍ ≠Ῥ ̆ ≠

≠ ꜚ ҹ ≢ ᴍ Ῥ ̕ Ҍ ̆ №

№ ̕  

3ȁ № ᴍ ‪ṿҌ ᵞԍ ṿ̕ № ‰ ᴍ

‪ṿ⁞ ᵝ ᴍ № Ҍ ᵞԍ ṿ̕  

4ȁ ԍ ᴍ ῒץ≢№ / ᴇ̆ ᴍ ≢

ᶫ№ ≠ Ҍ Ȃ ѿ ≢ ѿ ᴍ ֣ № ̕  

5ȁ ῏ ῒ׆̆ Ȃ 

 

4.9 ῤ ֲ ֲ ֟‪ṿ  

2017 12 20 2018 3 19 ̆ ֟‪ṿ Έ ҩ ᵬ ᵞԍԓ ҆

ᾝ̆ ֲ Ҭ ᴪ ԅ ‗ Ȃ ̆ ֟‪ṿׅᵞԍԓ

҆ᾝȂ 
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§5 ֲ  

5.1 ῤ ֲ Ḥ ’  

ΐ Ὲ ȁῤ └ └└ ̆

Ҭ̆Ҥ ῏ ȁ ̆ ӈⱵ ῃḠ ֟Ȃ 

 

5.2 ֲ ῤ ᵬ Ḥȁ‪ṿ ȁ≠ № ’  

ȁ ̆ ֟ ҹ ̆

ӈⱵȂ 

ѿ ᴪ ↕̆ ȁ Ḡ ֟

ῃ Ύ̆ ᴪ ֟ᵀṿ ҍ ֲ └Ȃ 

Ҭ≠ № ’ ȁ‰ Ȃ 

 

5.3 ֲ Ҭ ⱵḤ ῤ ȁ‰  

Ҭ Ⱶ ȁ‪ṿ ȁ Ⱶᴪ ȁ ῤ ȁ‰ ̆Ҍ

Ẋ ȁ Ȃ 
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§6  

   2018 Ⱶ ᴪ ԊⱵ ̂ ᴩ̃ ̆ Ύᴪ

₮ΐԅ Ḡ ̂ (2019) 61399737_B05 ̃̆ ץ

ῃ Ȃ 
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§7 Ⱶ  

7.1 ֟ ṽ  

ᴪ Һᵣ̔ Ḥῃ ṽ├ ├  

̔2018 12 31  

ᵝֲ̔ ᾝ 

 ֟ 
 

2018 12 31  

҉  

2017 12 31  

 ֟̔   

 3,646,748.46 23,034,674.52 

ט  6,982.94 - 

₮Ḡ  378.75 - 

֜ ֟ 20,069,056.64 9,520,469.89 

ῒҬ̔  - - 

       199,410.28 - 

ṽ├  19,869,646.36 9,520,469.89 

֟ ├  - - 

 - - 

֟ - - 

ӯ῀ ֟ - 5,000,000.00 

├  5,868.44 - 

≠  295,455.01 147,696.46 

≠ 900.73 - 

 99.92 194,098.93 

֟ - - 

ῒז ֟ - - 

֟  24,025,490.89 37,896,939.80 

ṽ  
 

2018 12 31  

҉  

2017 12 31  

 ṽ̔   
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Ṣ  - - 

֜ ṽ - - 

ṽ - - 

₮ ֟  - - 

ט ├  - 9,651,151.86 

ט  79,913.32 229,302.25 

ט ֲ  20,439.30 54,152.91 

ט  5,109.82 13,538.21 

ט Ⱶ  - - -

-

5,1059.305,105.82

-

 

-

 - 

5,108.82
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̔2018 1 1 2018 12 31  

ᵝֲ̔ ᾝ 

  

 

2018 1 1 2018

12 31  

҉  

2017 12 11 (

) 2017 12 31  

ѿȁ ῀ 1,212,837.88 95,026.51 

1.≠ ῀ 1,119,816.09 208,025.57 

ῒҬ̔ ≠ ῀ 2,093.96 52,296.72 

ṽ├≠ ῀ 1,105,853.35 - 

֟ ├≠ ῀ - - 

ӯ῀ ֟ ῀ 11,868.78 155,728.85 

ῒז≠ ῀ - - 

2. ̂ ľ-Ŀץ ↓  ̃ 134,751.53 - 

ῒҬ̔  - - 

       182,431.26 - 

ṽ├  -58,727.68 - 

֟ ├  0.00 - 

 - - 

ΐ  0.00 - 

≠  11,047.95 - 

3.Ὲᾛᴇṿ ꜚ ̂ ץ

ľ-Ŀ ↓̃ 

-5,919.57 -28,630.34 

4. ᾫ ̂ ľ-Ŀץ

↓̃ 

-41,858.93 -215,315.85 

5.ῒז ῀̂ ľ-Ŀץ

↓̃ 

6,048.76 130,947.13 

⁞̔ԋȁ  498,460.55 152,693.55 

1̈ ֲ  257,523.63 54,152.91 

2̈  64,380.98 13,538.21 

3̈ Ⱶ  - - 
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4̈֜  7,621.50 - 

5̈≠ ₮ - - 

ῒҬ̔ ₮ ֟ ₮ - - 

6̈ ⱴ 4,252.83 - 

7̈ῒז  164,681.61 85,002.43 

҈ȁ≠ ̂Ԏ ľ-Ŀץ

↓̃ 

714,377.33 -57,667.04 

⁞̔  - - 

ȁ‪≠ ̂‪Ԏ ľ-Ŀץ

↓̃ 

714,377.33 -57,667.04 

̔ ҹ 2018 1 1 2018 12 31 ̆ ԍ 2017 12

11
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ῒҬ̔1.  3,703,305.69 -88,677.86 3,614,627.83 

2.  -8,552,685.25 136,425.22 -8,416,260.03 

ȁ ᴍ

ֲ№ ≠ ֟

‪ṿ ꜚ̂‪ṿ⁞

ľ-Ŀץ ↓̃ 

- - - 

ԓȁ ̂

‪ṿ̃ 

23,206,528.02 574,494.21 23,781,022.23 

 

҉  

2017 12 11 ( ) 2017 12 31  

 № ≠   

ѿȁ ∆ ̂

‪ṿ̃ 

201,179,360.77 - 201,179,360.77 

ԋȁ ꜚ֟

‪ṿ ꜚ ̂

‪≠ ̃ 

- -57,667.04 -57,667.04 

҈ȁ ᴍ ֜

֟ ‪ṿ ꜚ  

̂‪ṿ⁞ ľ-Ŀץ

↓̃ 

-173,123,453.19 -129,963.44 -173,253,416.63 

ῒҬ̔1.  1,346,930.63 -4,244.68 1,342,685.95 

2.  -174,470,383.82 -125,718.76 -174,596,102.58 

ȁ ᴍ

ֲ№ ≠ ֟

‪ṿ ꜚ̂‪ṿ⁞

ľ-Ŀץ ↓̃ 

- - - 

ԓȁ ̂

‪ṿ̃ 

28,055,907.58 -187,630.48 27,868,277.10 

̔ ҹ 2018 1 1 2018 12 31 ̆ ԍ 2017 12
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11 ̆҉ Ҍ ѿҩᴪ Ȃ 

 

ҹ Ⱶ №Ȃ 

 7.1  7.4 Ⱶ Ҋ↓ ֲ ̔ 

______ _____          ______ ______          ____ ____ 

ֲ ֲ          Һ ᴪ ᵬ ֲ          ᴪ ֲ 

 

7.4  

7.4.1 ’ 

Ḥῃ ṽ├ ├ Ҋץ) ľ Ŀ)̆ Ҭ ├ ᴪ̂ץҊ

ľҬ ᴪĿ̃ [2017]1207 ȇ῏ԍ‰ԇ Ḥῃ ṽ├ ├ Ύ Ȉ

‰̆ Ḥ ᴋῈ ᵬҹ ֲ 2017 10 10 2017 12 4

ᴪῈ תּ תּ̆ אל ᴪ ԊⱵ ( ᴩ) ₮ΐ ( )

(17) 00491 ̆ Ҭ ᴪ Ȃ ԍ 2017 12 11

Ȃ ҹ ̆ Ҍ Ȃ תּ ̂ ̃

ҹֲ 201,162,310.06ᾝ̆ תּ ֟ ≠ ҹֲ 17,050.71ᾝ ҉ץ̆

̂ ̃ ҹֲ 201,179,360.77ᾝ̆ 201,179,360.77ᴍ ᴍ Ȃ

ֲ Ύ ҹ Ḥ ᴋῈ ̆ ֲҹ ᴍ Ὲ ̆

֟ ֲҹ ᾞ Ȃ 

Һ ԍ ῤ ΐ ꜚ ΐ̆ ῤ ΐ

ῤᶭ ҉ ̂ Ҭ ȁ⇔ҙ ῒז Ҭ ᴪ ‰҉ ȁ̃ṽ├̂

ṽȁ ȁ ṽ├ȁᴑҙṽ├ȁῈ ṽ├ȁҬ ȁ ├ȁ ├ȁ

Ὲ ṽ├ȁ ṽȁ ṽ├ ῒז Ҭ ᴪᾛ ṽ├ ȁ̃ ֟

├ȁṽ├ ȁ ̂ ȁ ῒז ȁ̃ ΐȁ ȁ

ṽ ץ Ҭ ᴪᾛ ῒז ΐ̂ᵖ Ҭ ᴪ ῏

Ȃ̃ 

ΐ ΐ̂ ȁ ȁ ᾫ ȁ ȁ

ҙ ȁ ȁ ṽ├ ΐ̃̕ ҍҬ ᴪ ᵬ

├ ֜ ȁᴨᾢ ȁῃ ₡ ₡ ȁ ֟

Ḥ ₡ ̕ ṽ├ȁῈ ṽ├ȁ ṽ├ȁᵟ ├ȁ ֟ ├ Ҭ
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ᴪ ├̕ ֟ ̂ҍ ȁ ȁḤ ȁ ȁ

֟ ̃̕ ֟ ̂ ȁԑ Ҭ ᴪ ֜

҉ ֜ ȁ ȁ ֟ ̃̕ ᾛ ȁ ҍҬ ᴪ

ᵬ ├ Ύ Ὲּת ȁ Ҭ ᴪ

ᾛ ῒז ΐȂ ץ ᾛ ῒז ̆ ֲ

̆ ץ ῒ ῀ Ȃ  

ᶛҹ̔ ṽ├ ֟ ᶛҌᵞԍ ֟ 80%̆ῒҬ̆

ԍ ṽ├ ֟ ᶛҌᵞԍ ֟ 80%Ȃ ҩ֜ ṽ

֜ Ḡ ̆ ̂Ҍ ט ȁ ₮Ḡ ȁ ̃ ⌠

ѿ ῤץ ṽ├ ᶛ Ҍᵞԍ ֟‪ṿ 5%Ȃ 

ҙ ‰ҹ̔ ᾥ ῃ ṽ├ (Barclay Global Aggregate Index)*70%+

Ҭṽ *30%Ȃ 

 

7.4.2 ᴪ └  

Ⱶ ȇᴑҙᴪ ‰↕— ‰↕Ȉץ ῒ ḱ ΐᵣᴪ

‰↕ȁ ȁ ץ ῒז ῏ Ҋץ̂ ľᴑҙᴪ ‰↕Ŀ̃ └̆ ̆ ԍ ΐ

ᵣᴪ Ḥ ̆Ӟ ԅҬ ├ ҙ ᴪḱ ȇ ├ ᴪ

ҙⱵ ȈȁҬ ᴪ└ ȇҬ ├ ᴪ῏ԍ ├ ᵀṿҙⱵ

Ȉȁȇ ├ Ḥ Ⱳ Ȉȁȇ ├ Ḥ ῤ ҍ ‰↕Ȉ 2

ȇ ῤ ҍ Ȉȁȇ ├ Ḥ ↕Ȉ 3 ȇᴪ └

Ȉȁȇ ├ Ḥ XBRL 3 < >Ȉ ῒזҬ ᴪ

Ҭ ├ ҙ ᴪ ῏ Ȃ 

Ⱶ ץ ҹ ↓ Ȃ 

 

7.4.3 ᴑҙᴪ ‰↕ ῒז ῏  

Ⱶ ᴑҙᴪ ‰↕ ̆ ȁ ԅ ԍ 2018 12 31

Ⱶ ץ’ 2018 ‪ṿ ꜚ ’Ȃ 
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 23  ῍ 43    

7.4.4 ᴪ ᴪ ᵀ  

7.4.4.1 ᴪ  

ᴪ Ὲ ̆ 1 1 12 31 Ȃ 

7.4.4.2 ᵝ  

ᵝ └ Ⱶ ҹֲ Ȃ ≢ ̆ ֲץ

ᾝҹ ᵝ Ȃ 

7.4.4.3 ֟ ṽ №  

ΐ ֟̂ ṽ̃̆ ῒז ᵝ ṽ̂ ֟̃

ΐ Ȃ 

(1) ֟№  

֟ԍ∆ №ҹץҊң Ὲᾛᴇṿץ̔ ғῒ ꜚ ῀

֟ȁ ̕ 

Ὲᾛᴇṿץ ғῒ ꜚ ῀ ֟Һ ȁṽ├

ȁ ΐ ̕ 

(2) ṽ№  

ṽԍ∆ ҹץῈᾛᴇṿ ғῒ ꜚ ῀ ṽ

ῒז ṽȂ ╠ ṽ⅞№ҹῒז ṽȂ 

7.4.4.4 ֟ ṽ ∆ ȁ  

ԍ ҹ ΐ ѿ ѿ ֟ ṽȂ 

⅞№ҹץῈᾛᴇṿ ғῒ ꜚ ῀ ֟ ȁṽ├ȁ ץ̆ Ҍᵬ

ҹ ΐ ΐ̆ Ὲᾛᴇṿᵬҹ∆ ̆ ῏ ֜

῀ ̕ 

Ὲᾛᴇṿץ ғῒ ꜚ ῀ ֟ ≠ ≠̆

ҹ Ȃ ̆ Ὲᾛᴇṿץ ғῒ ꜚ ῀ ֟ ṽ

Ὲᾛᴇṿ ꜚ ῀ ̕ 

֟ ṽ ̆ῒῈᾛᴇṿҍ∆ ῀ ӊ ҹ ̆

Ὲᾛᴇṿ ꜚ ̕  

֟ ≠ ̆ ֟ ≠ ̆ғ

֟ ᴆ ̆ ֟ ̕ 
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ṽ ӈⱵῃ № ̆ ṽ ῒѿ № ̕ 

֟ ҉₃Ӎ ῀ ̆ ֟̕

Ḡ ԅ ֟ ҉₃Ӎ ̆Ҍ ֟̕

Ӟ Ḡ ֟ ҉₃Ӎ ̆№≢Ҋ↓ ’ ̔ ԅ

֟ └ ̆ ֟ ֟ ֟ ṽ̕ ֟ └ ̆ ῒ

῀ ֟ ῏ ֟̆ ῏ ṽȂ 

7.4.4.5 ֟ ṽ ᵀṿ ↕ 

Ὲᾛᴇṿ̆ ҍ ֜ Ҭ̆₮ ѿ ֟ ⌠ ѿ

ṽ ט ᴇ Ȃ Ὲᾛᴇṿץ ῏ ֟ ṽ̆Ẋ ₮ ֟ ṽ

֜ ῏ ֟ ṽ Һ ̕Ҍ Һ ̆ Ẋ ֜ ῏ ֟

ṽ ≠ ȂҺ ̂ ≠ ̃ ῀ ֜ Ȃ

ҍ ֟ ṽ ᴇ ҹ ῒ ≠ ᶏ Ẋ Ȃ 

Ⱶ ҬץῈᾛᴇṿ ֟ ṽ̆ Ὲᾛᴇṿ ᵣ ΐ

ӈ ᵞ ῀ṿ̆ Ὲᾛᴇṿ ̔ ѿ ῀ṿ̆

֟ ṽ ҉ ᴇ̕ ԋ ῀ṿ̆ ѿ ῀ṿ ῏ ֟

ṽ ῀ṿ̕ ҈ ῀ṿ̆ ῏ ֟ ṽ Ҍ ῀ṿȂ 

ҩ ֟ ṽ ̆ Ⱶ Ҭ Ὲᾛᴇṿץ ֟ ṽ

ᵀ̆ץ Ὲᾛᴇṿ ӊ Ȃ 

ΐ Ҋ ↕ Ὲᾛᴇṿ ᵀṿ̔ 

(1) ΐ̆ ᵀṿ ֟ ṽ ҉

ᴇᵬҹῈᾛᴇṿ̕ᵀṿ ᴇғ ֜ Ὲᾛᴇṿ Ԋᴆ ̆

֜ ᴇ ῈᾛᴇṿȂ ᾟ ᵀṿ ֜ ᴇҌ

Ὲᾛᴇṿ ̆ ᴇ ̆ ῈᾛᴇṿȂ 

ҍ҉ ̆ᵖΐ Ҍ ̆ ץ ֟ ṽ Ὲᾛᴇṿҹ ̆ ᵀ

ṿ Ҭ Ҍ Ȃ ֟₮ ᶏ └ ̆ └

֟ ̆ Ӈ ᵀṿ ҬҌ └ᵬҹ Ȃ ̆ ֲҌ

῏ ֟ ṽ ֟ ᴇ ᴇ̕ 

(2)Ҍ ΐ̆ ╠ ’Ҋ ғ ≠ ῒזḤ

ᵀṿ ῈᾛᴇṿȂ ᵀṿ Ὲᾛᴇṿ ̆ ᴨᾢᶏ ῀ṿ̆

῏ ֟ ṽ ῀ṿ Ҍ℗ ’Ҋ̆ ᶏ Ҍ ῀ṿ̕ 
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(3) ₳ ҉ ᵀṿҌ ῒῈᾛᴇṿ ̆ ֲ ΐ

ᵣ ’ҍ ֲ ̆ Ὲᾛᴇṿ ᵀṿ̕ 

(4) Ԋ ̆ ᵀṿȂ 

7.4.4.6 ֟ ṽ  

ΐ ֟ ṽ ≠ ғ̆ ≠ ̆

‪ץ⅞ ֟ ễ ṽ ̆ ֟ ṽץ

ԑ ֟ ṽ ῤ↓ Ȃ ץ ̆ ֟ ṽ ֟ ṽ ῤ№≢↓

̆Ҍԇ ԑ Ȃ 

7.4.4.7  

ҹ ᴍ Ȃ ԍ ꜚ№

≢ԍ Ȃ҉ №≢ ῀

ⱴ ₮ ⁞ Ȃ 

7.4.4.8 ‰  

‰ ‰ ‰ Ȃ ‰

ᴍ ̆ Ҭ № /̂ ̃ ‪ṿ ᶛ

Ȃ ‰ ᴍ ̆ Ҭ

≠ /̂ ̃ ‪ṿ ᶛ Ȃ ‰ ԍ Ȃ 

‰ ҍ ‰ ľ ‰ Ŀ Ҭ ̆ ԍ ῃ ῀

ľ № ≠ /̂ Ԏ ̃ĿȂ 

7.4.4.9 ῀/( )  

(1) ≠ ῀ ҍ ≠ ῀ Ȃ ╠ ̆

≠ ≠ ῀̆ ╠ ⌠ ≠ ῀ҍ

≠ ῀ ≠ ̆↓῀≠ ῀⁞ ̆ ≠ ‪ץ῀ ↓ ̕ 

(2)ṽ├≠ ῀ ṽ├ ᴇṿҍ ≠ ῤ ≠ ṽ├

ᴑҙף ף ҩֲ ‪ ̆ ṽ├ ῤ ̕ 

(3)ӯ῀ ֟ ῀̆ ӯ῀ ֟ ≠ ̂ ≠ ҍ ≠

̆Ӟ ץ ≠ ̃̆ ῤ ̕ 

(4) /̂ ̃ԍ ₮ ֜ ̆ ₮ ֜ ҍῒ

῀ ̕ 
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(5)ṽ├ /̂ ̃ԍ ֜ ̆ ֜ ҍῒ ȁ ≠ ῀ ̕ 

(6) /( )ԍ ₮/ ֜ ̆ ₮/ ֜ ҍῒ

῀ ̕ 

(7) ṽ /( )ԍ ד ̆ ד ֜ ҍῒ∆ ᴇṿ ῀

̕ 

(8) /̂ ̃ԍ ₮ ֜ ̆ ₮ ֜ ҍῒ ῀  ̕ 

(9)
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(5) ῏ ῒ׆̆ Ȃ 

7.4.4.12 ֜  

֜ ֜ ҹֲ Ȃ 

̆ԍᵀṿ ᵀṿ ҹֲ ̆ ֟
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ҙ ῀ ̆ ҙ ҹ ṿ Ȃ ├ ̂ ├ ̆

├ ̃ ֲ ӯ ȁṽ├ ῀ᾧ ṿ ̕ ṽȁ ṽ

≠ ץ῀ ҙ ≠ ῀ᾧ ṿ ̕ ≠ ῀Ҍ ṿ ̕ 

ȁ Ⱶ [2016]46 ȇ῏ԍ ѿ ῃ ҙ

῏ Ȉ ̆ ӯ῀ ҙⱵ ṽ├

≠ ῀ ԍ ҙ ≠ ῀̕ 

ȁ Ⱶ [2016]70 ȇ῏ԍ ҙ ṿ ᾟ

Ȉ ̆ ӯ ӯ῀ ҙⱵȁ ҙ ȁ ҙ ץ

ṽ├ ≠ ῀ ԍ ҙ ≠ ῀̕ 

ȁ Ⱶ [2016]140 ȇ῏ԍ ȁ ֟ ȁ ꜛ

Ⱶ ṿ Ȉ ̆ Ҭ ṿ ҹ̆ץ

ֲҹ ṿ ֲ̕ 

ȁ Ⱶ [2017]56 ȇ῏ԍ ֟ ṿ ῏ Ȉ

̆ 2018 1 1 ̆ ֲ Ҭ ṿ ҹ̆

̆ 3% ṿ Ȃ 2018 1 1 ╠ Ҭ

ṿ ҹ̆ ṿ ̆ҌῬ ̕ ṿ ̆ ׆

ץֲ ᴍ ṿ Ҭ ⁞̕ 

ȇҬ ֲ ῍ ᶛ̂2011 ḱ Ȉ̃ȁȇ ⱴ

̂2011 ḱ Ȉ̃ ῏ ⱴ ̆₄ ȁ ṿ ȁ ҙ ᵝ

ҩֲ̆ ᶭ ȁ ⱴ̂ ῏ ῾ Ԋҙ

ⱴ ᵝ ̃ ⱴ̕ 

ᴇ ῀̆ῒ ̆ ῏

̆ ῤ ᾧ ҙ ṿ ᴑҙ ̕ 

≠ ̆ῒ ̆ ῏

̆ ῤ ҩֲ ᴑҙ Ȃ 

 

7.4.7 ῏ ῏   

῏  ҍ ῏  

Ḥ ᴋῈ  ֲȁ Ύ ȁ  

ᴍ Ὲ (ľ Ŀ) ֲȁ  
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ᾞ ̂"BBH"̃ ֲ 

├ ᴍ Ὲ (ľ ├Ŀ) ֲ қ 

҉ ᴍ Ὲ  ֲ қ 

ᴍ Ὲ  ֲ қ̂ ╠ қ̃ 

҉ ֟ Ὲ  ֲ Ὲ  

҉ Ҭ ̂ ᴩ̃ ֲ қ 

҉ Ҭ ̂ ᴩ̃ ֲ қ 

Ὲ  ֲ қ̂ қ̃ 

̔̂ ῏Ҋץ1̃ ֜ ҙⱵ ῤ ѿ ҙ Ȃ 

̂2̃ Ḥ ᴋῈ қᴪ ̆ Ҭ ├ ᴪȇ῏ԍ

‰ Ḥ ᴋῈ Ȉ̂ [2018]1905 ̃̆ Ḥ

ᴋῈ қ ᴍ Ὲ ῒ Ḥ ᴋῈ 15.15% ῃ

Ὲ Ȃ Ḥ ᴋῈ 2018 12 21 қ Ԋ

Ὲ ̆ қ ҹ ├ ᴍ Ὲ ȁ҉ ᴍ Ὲ ȁ Ὲ ȁ҉

Ҭ ̂ ᴩ̃ ҉ Ҭ ̂ ᴩ Ȃ̃ 

 

7.4.8 ҉ ῏ ֜  

7.4.8.1 ῏ ֜ ᾝ ֜  

7.4.8.1.1 ֜  

̔ ҉ ῏ ֜ ᾝ ֜ Ȃ 

7.4.8.1.2 ṽ├֜  

     ᵝֲ̔ ᾝ 

῏  

 

2018 1 1 2018 12 31  

҉  

2017 12 11 ( ) 2017

12 31  

֜  
ṽ├ 

֜ ᶛ 
֜  

ṽ├ 

֜ ᶛ 

├    44,364,171.91  

 

21.15% - - 
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7.4.8.1.3 ṽ├ ֜  

ᵝֲ̔ ᾝ 

῏  

 

2018 1 1 2018 12 31  

҉  

2017 12 11 ( ) 2017

12 31  

֜  
ṽ├  

֜ ᶛ 
֜  

ṽ├  

֜ ᶛ 

├ 8,400,000.00 100.00% 186,000,000.00 100.00% 

7.4.8.1.4 ֜  

̔ ҉ ῏ ֜ ᾝ ֜ Ȃ 

7.4.8.1.5 ֜  

̔ ҉ ῏ ֜ ᾝ ֜ Ȃ 

῏ט 7.4.8.1.6 ᵳ  

̔ ҉ ῏ט ֜ ᾝ ᵳ Ȃ 

7.4.8.2 ῏  

7.4.8.2.1  

  ᵝֲ̔ ᾝ 

 

 

2018 1 1 2018 12

31  

҉  

2017 12 11 (

) 2017 12 31  

ט

 

257,523.63 54,152.91 

ῒҬ̔ ט

 

162,656.30 9,550.00 

̔ ╠ѿ ֟‪ṿ 1.00% Ȃ Ҋ̔ 

H=E¦ /  

Hҹ  

Eҹ╠ѿ ֟‪ṿ 

, ̆  Ȃט
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7.4.8.2.2  

ᵝֲ̔ ᾝ 

 

 

2018 1 1 2018 12

31  

҉  

2017 12 11 (

) 2017 12 31  

ט

 

64,380.98 13,538.21 

̔ ╠ѿ ֟‪ṿ 0.25% Ȃ Ҋ̔ 

H=E¦ /  

Hҹ  

Eҹ╠ѿ ֟‪ṿ 

̆ ̆  Ȃט

7.4.8.3 ҍ῏ ҙ ṽ├( )֜  

̔ ҉ ҍ῏ ҙ ṽ├( )֜

Ȃ 

7.4.8.4 ῏ ’ 

7.4.8.4.1 ῤ ֲ ’ 

̔ ֲ ҉ Ȃ 

7.4.8.4.2 ֲӊ ῒז῏ ’ 

̔ ֲӊ ῒז῏ ҉ Ȃ 

7.4.8.5 ῏ Ḡ ᵩ ֟ ≠ ῀ 

   ᵝֲ̔ ᾝ 

῏  

 

 

2018 1 1 2018 12 31

 

҉  

2017 12 11 ( )

2017 12 31  

ᵩ  ≠ ῀ ᵩ  ≠ ῀ 

 119,246.46 2,744.06 3,138,035.52 52,296.72 

Brown Brothers 

Harriman & Co 
3,527,502.00 -2,065.68 19,896,639.00 - 

̔ ľ Ғ Ŀ ԍҬ ├ ᴋ

Ὲ ט ̆ԍ 2018 12 31 ῏ᵩ ҹ 6982.94 ᾝȂ(2017 12

31 ῏ᵩ ҹ 0)Ȃ 
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7.4.8.6 ῤ ҍ῏ ├ ’ 

̔ ҉ ῤ ῀ ῏ ├Ȃ 

7.4.8.7 ῒז῏ ֜ Ԋ  

̔ ῤ ҉ ῒז῏ ֜ Ԋ Ȃ 

 

7.4.9 ̂2018 12 31 ̃ ├ 

7.4.9.1 / ├ ԍ ├ 

̔ / ├ ├Ȃ 

7.4.9.2 Ả  

̔ Ả Ȃ 

7.4.9.3 ṽ├ ֜ Ҭᵬҹ ṽ├ 

7.4.9.3.1 ṽ├  

̔ ṽ├ ֜ ᵬҹ ṽ├Ȃ 

7.4.9.3.2 ֜ ṽ├  

̔ ֜ ṽ├ ֜ ᵬҹ ṽ├Ȃ 
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§8  

8.1 ֟ ’ 

ᵝֲ̔ ᾝ 

   ֟ ᶛ̂%  ̃

1  - - 

 ῒҬ̔  - - 

 ₡  - - 

 ᴨᾢ  - - 

 ֟Ḥ ₡  - - 

2  199,410.28 0.83 

3  19,869,646.36 82.70 

 ῒҬ̔ṽ├ 19,869,646.36 82.70 

       ֟ ├ - - 

4  - - 

 ῒҬ̔  - - 

  - - 

  - - 

  - - 

5 ӯ῀ ֟ - - 

 ῒҬ̔ӯ ӯ῀

֟ 

- - 

6 ΐ - - 

ט 7  3,653,731.40 15.21 

8 ῒז ֟ 302,702.85 1.26 

9  24,025,490.89 100.00 

̔ ֜ └ Ȃ 

 

8.2 ҩ ̂ ̃ ├ №  

̔ Ȃ 

 

8.3 ҙ№  

̔ Ȃ 

 

8.4 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠  

̔ Ȃ 
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8.5 ῤ ꜚ 

8.5.1  ӯ῀ ₮ ∆ ֟‪ṿ 2% ╠ 20  

̔ Ȃ 

8.5.2  ₮ ₮ ∆ ֟‪ṿ 2% ╠ 20  

̔ Ȃ 

8.5.3 ӯ῀ ₮ ῀  

̔ Ȃ 

 

8.6 ṽ├Ḥ № ṽ├  
ᵝֲ̔ ᾝ 

ṽ├Ḥ  Ὲᾛᴇṿ ֟‪ṿ ᶛ̂˿̃ 

AAA+ AAA- 1,083,824.00 4.56 

AA+ AA- 1,258,153.60 5.29 

A+ A- 2,739,487.46 11.52 

BBB+ BBB- 1,744,265.12 7.33 

BB+ BB- 5,280,387.26 22.20 

B+ B- 6,326,037.93 26.60 

CCC+ CCC 0.00 0.00 

 1,437,490.99 6.04 

̔ ṽ├ ṽ├Һ ‰ ȁ ȁ ᶫ ṽ├Ḥ Ḥ ̆

ῤṽ├Һ Ḥ Ὲ ᶫ ṽ├Ḥ Ḥ Ȃ 

 

8.7 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ ṽ├  

ᵝֲ̔ ᾝ 

 ṽ├ף  ṽ├   Ὲᾛᴇṿ 
֟‪

ṿ ᶛ̂˿̃ 

1 XS1881533480 CIFIHG 7 3/4 09/20/20 22,000 2,187,922.00 9.20 

2 US71647NAS80 PETBRA 7 3/8 01/17/27 2,500 1,776,007.42 7.47 

3 XS1897112980 CNBG 6 1/4 PERP REGS Corp 2,500 1,744,265.12 7.33 

4 XS1861032628 SUNAC 8 5/8 07/27/20 2,500 1,728,067.97 7.27 
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5 XS1903671698 EVERRE 11 11/06/20 2,500 1,722,114.14 7.24 

̔ṽ├ף ҹ ISIN Ȃ 

 

8.8 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ ֟ ├  

̔ ֟ ├Ȃ 

 

8.9 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ  

̔ Ȃ 

 

8.10 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠  
ᵝֲ̔ ᾝ 

   ᵬ  ֲ Ὲᾛᴇṿ 
֟

‪ṿ ᶛ̂ %  ̃

1 TMF US ETF   Rafferty Asset 

Management LLC 
199,410.28 0.84 

  

8.11  

8.11.1 ╠ ├ Һᵣ ⌠ ץ ’  

ῤ ╠ ├ Һᵣ ̆ └ ╠ѿ

ῤӞ ⌠Ὲ ȁ Ȃ 

8.11.2 ╠ ₮ ’  

ῤ ╠ Ҭ̆Ҍ ₮ Ȃ 

8.11.3 ῒז ֟   

ᵝֲ̔ ᾝ 

   

1 ₮Ḡ  378.75 

2 ├  5,868.44 

3 ≠ 900.73 

4 ≠  295,455.01 
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6 ῒז  - 

7  - 

8 ῒז - 

9  302,702.85 

8.11.4 ԍ ṽ├  

ᵝ:ֲ ᾝ 

 ṽ├ף  ṽ├  Ὲᾛᴇṿ ֟‪ṿ ᶛ̂˿̃ 

1 110034 Ӝ ṽ 925,333.60 3.89 

2 113013 ṽ 819,624.00 3.45 

3 110031 Ḥ ṽ 264,200.00 1.11 

4 113511 ṽ 184,320.00 0.78 

5 128016 ṽ 148,500.00 0.62 

8.11.5 ╠ Ҭ ’  

̔ Ȃ 

8.11.6 ῒז № 

̔ ԍ ԓ῀ ̆№ ӊ ҍ ӊ Ȃ 
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§9 ᴍ ֲḤ  

9.1 ᴍ ֲ ֲ  

ᴍ ᵝ̔ᴍ 

ᴍ

≢ 

ֲ

( ) 
ᴍ  

ֲ  

 ҩֲ  

ᴍ  
ᴍ

ᶛ 
ᴍ  

ᴍ

ᶛ 

Ḥῃ

ṽṽ

├ֲ

ᴍ  

189 16,873.17 0.00 0.00% 3,189,028.33 100.00% 

Ḥῃ

ṽṽ

├ ᾝ

ᴍ  

139 144,010.79 0.00 0.00% 20,017,499.69 100.00% 

 328 70,751.61 0.00 0.00% 23,206,528.02 100.00% 

 

9.2 ֲ ҙֲ׆ ’ 
 ᴍ ≢ ᴍ ̂ᴍ  ̃ ᴍ ᶛ 

ֲ

ҙֲ׆

 

Ḥῃ ṽṽ├ֲ ᴍ  203,570.71 6.38% 

Ḥῃ ṽṽ├ ᾝᴍ  0.00 0.00% 

 203,570.71 0.88% 

 

9.3 ֲ ҙֲ׆ ᴍ ’ 
 ᴍ ≢ ᴍ ̂҆ᴍ̃ 

Ὲ ֲ

ȁ

ֲ

 

Ḥῃ ṽṽ├ֲ ᴍ  10~~50 

Ḥῃ ṽṽ├ ᾝᴍ  0 

 10~~50 

 

Ḥῃ ṽṽ├ֲ ᴍ  10~~50 

Ḥῃ ṽṽ├ ᾝᴍ  0 

 10~~50 
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§10 ᴍ ꜚ 
ᵝ̔ᴍ 

̂2017 年 12 月 11 日̃ ᴍ  201,179,360.77 

∆ ᴍ  28,055,907.58 

ᴍ  3,703,305.69 

⁞: ᴍ  8,552,685.25 

№ ꜚᴍ ̂ᴍ ⁞ "-"ץ ↓̃ - 

ᴍ  23,206,528.02 

̔҉ ᴍ ꜚ ֲ ᴍ ᾝᴍ ’Ȃ 
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§11 Ԋᴆ  

11.1 ᴍ ֲ ᴪ‗  

ᴍ ֲ ᴪȂ 

 

11.2 ֲȁ ֲ Ғ ֲԊ ꜚ 

11.2.1 ֲ ֲԊ ꜚ 

ῤ 2018 8 28 ̆ ֲ ᾢ ҹ◐ Ȃ 

҉ ֲԊ ꜚ ’̆ ֲ Ḥ ᵣ ȇ ҙ

ֲ Ὲ ȈȂ 

11.2.2 ֲ Ғ ֲԊ ꜚ 

ῤ ֲ Ғ ֲԊ ꜚȂ   

 

11.3 ֲȁ ֟ȁ ҙⱵ  

ֲȁ ֟ȁ ҙⱵ Ȃ 

 

11.4  

Ȃ 

 

11.5 ҹ ᴪ ԊⱵ ’ 

ᴪ ԊⱵ ҹ ᴪ ԊⱵ ̂ ᴩ̃̕ ט

ᴪ ԊⱵ ̂ ᴩ̃ ҹֲ 40,000.00ᾝ̆ ҹ

ᶫ Ⱶ ҹ 1 Ȃ   

 

11.6 ֲȁ ֲ ῒ ֲ ’ 

̆ ֲȁ ֲ ῒ ֲ Ȃ  

 

11.7 ├Ὲ ֜ ᾝ ῏ ’  

11.7.1 ├Ὲ ֜ ᾝ ᵳ ט ’ 
ᵝֲ̔ ᾝ 

├  ֜ ᾝ ֜ ט  ├ ᵳ   
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֜  

 

֜

ᶛ 

ᵳ  
ᵳ  

ᶛ 

 - - - 7,082.79 100.00% - 

SC Lowy Financial(HK) 

Ltd 

- - - - - - 

UBS AG - - - - - - 

Bloomberg Tradebook 

LLC 

- - - - - - 

SINOPAC - - - - - - 

├ - - - - - - 

ZHONGTAI 

INTERNATIONAL 

FINANCIAL PRODUCTS 

LIMITED 

- - - - - - 

Ҭ Ὲ  - - - - - - 

Goldman Sachs 

Services Private 

Limited 

- - - - - - 

GUOTAI JUNAN 

SECURITIES(HONGKONG) 

LIMITED 

- - - - - - 

Citigroup Global 

Markets Inc. 

- - - - - - 

BARCLAYS BANK PLC 

LONDON 

(SECURITIES)-FISS 

BZWS,LONDON 

- - - - - - 

DBS BANK LIMITED HONG - - - - - - 
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KONG BRANCH 

 

11.7.2 ├Ὲ ֜ ᾝ ῒז ├ ’ 

ᵝֲ̔ ᾝ 

├  

ṽ├֜  ṽ├ ֜  ֜  ֜  

֜  

ṽ

├ 

֜

ᶛ 

֜  

ṽ├

 

֜

ᶛ 

֜

 

 

֜

ᶛ 

֜  

 

֜

ᶛ 

 15,073,072.76 7.19% - - - - 6,502,138

.12 

100.00% 

SC Lowy Financial(HK) 

Ltd 

5,738,241.20 2.74% - - - - - - 

UBS AG 18,752,019.77 8.94% - - - - - - 

SINOPAC 9,643,163.66 4.60% - - - - - - 

├ 44,364,171.91  21.15% 8,400,000.00 100.00% - - - - 

ZHONGTAI 

INTERNATIONAL 

FINANCIAL PRODUCTS 

LIMITED 

2,999,767.86 1.43% - - - - - - 

Ҭ Ὲ  6,479,713.77 3.09% - - - - - - 

Goldman Sachs 

Services Private 

Limited 

41,578,162.39 19.82% - - - - - - 

GUOTAI JUNAN 

SECURITIES(HONGKONG) 

6,824,417.51 3.25% - - - - - - 



Ḥῃ ṽ├̂QDIĨ2018  
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LIMITED 

Citigroup Global 

Markets Inc. 

52,674,162.85 25.12% - - - - - - 

BARCLAYS BANK PLC 

LONDON 

(SECURITIES)-FISS 

BZWS,LONDON 

1,809,054.72 0.86% - - - - - - 

DBS BANK LIMITED HONG 

KONG BRANCH 

3,795,075.91 1.81% - - - - - - 

̔1ȁ ├Ὲ ֜ ᾝ Ȃ 

2ȁҒ ֜ ᾝ ‰  

Ҭ ᴪȇ῏ԍⱴ ├ ῏ Ȉ̂ <1998>29 ̃

ȇ῏ԍ ├ ֜ ᵝ└ ῏ Ȉ̂ [2007]48 ̃ ῏ ̆

Ὲ └ ԅ ├Ὲ Ғ ֜ ᾝ ‰ Ȃ 

̂1̃ ‰̔ 

aȁ├ ᴇ̂ Ⱶ ’ȁ ’̃̕  

bȁ├ ᴇ̂ ȁ ̃̕  

cȁ├ Ḥ ᴇ̂ ̃̕  

dȁ├ ᵬ ᴇȂ 

̂2̃ ̔ 

ᾢ ├Ὲ Ғ ֜ ᾝ ‰ ȇ├ Ⱶ ᴇ Ȉ̆ № ᵞ

Ғ ֜ ᾝȂ 
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§12 ‗ ῒז Ḥ  

12.1 ῤ ѿ ᴍ ᶛ ⌠ 20% ’ 
̔ ῤ ѿ ᴍ ᶛ ⌠ 20% ’Ȃ 

 

12.2 ‗ ῒז Ḥ  

̔ ‗ ῒז Ḥ Ȃ 

 

 

Ḥ ᴋῈ  

2019 3 29  


	重要提示
	基金简介
	基金基本情况
	基金产品说明
	基金管理人和基金托管人
	境外投资顾问和境外资产托管人
	信息披露方式

	主要财务指标、基金净值表现及利润分配情况
	主要会计数据和财务指标
	基金净值表现
	过去三年基金的利润分配情况

	管理人报告
	基金管理人及基金经理情况
	境外投资顾问为本基金提供投资建议的主要成员简介
	管理人对报告期内本基金运作遵规守信情况的说明
	管理人对报告期内公平交易情况的专项说明
	管理人对报告期内基金的投资策略和业绩表现的说明
	管理人对宏观经济、证券市场及行业走势的简要展望
	管理人对报告期内基金估值程序等事项的说明
	管理人对报告期内基金利润分配情况的说明
	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

	托管人报告
	报告期内本基金托管人遵规守信情况声明
	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
	托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见

	审计报告
	年度财务报表
	资产负债表
	利润表
	所有者权益（基金净值）变动表
	报表附注

	投资组合报告
	期末基金资产组合情况
	期末在各个国家（地区）证券市场的权益投资分布
	期末按行业分类的权益投资组合
	期末按公允价值占基金资产净值比例大小排序的前十名权益投资明细
	报告期内权益投资组合的重大变动
	期末按债券信用等级分类的债券投资组合
	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
	期末按公允价值占基金资产净值比例大小排序前十名资产支持证券投资明细
	期末按公允价值占基金资产净值比例大小排序的前五名金融衍生品投资明细
	期末按公允价值占基金资产净值比例大小排序的前十名基金投资明细
	投资组合报告附注

	基金份额持有人信息
	期末基金份额持有人户数及持有人结构
	期末基金管理人的从业人员持有本基金的情况
	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

	开放式基金份额变动
	重大事件揭示
	基金份额持有人大会决议
	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
	涉及基金管理人、基金财产、基金托管业务的诉讼
	基金投资策略的改变
	为基金进行审计的会计师事务所情况
	管理人、托管人及其高级管理人员受稽查或处罚等情况
	基金租用证券公司交易单元的有关情况

	影响投资者决策的其他重要信息
	报告期内单一投资者持有基金份额比例达到或超过20%的情况
	影响投资者决策的其他重要信息


