%E%#ﬁﬂ&iﬁﬁli#&ﬁ%ﬁ (LOF)
2018 FYFFMEHE

2018 4£ 6 A 30 H

HEBHAN: BEESEFHEBROARAH
EEFEN: PEERBITROERAH
EHHEB: 2018428 A 28 H



FRAEDTIEAK T/ (QDII-FOF-LOF) 2018 44 B 4 15 47k 22

§1 EEHRR

HEEHAREES . EERIEARRE R RBRICE. 1R SRR s E R,
FEREH AR A LS L AERAVER S8 REAE AR AN ) SO VR ST . ARG A =0
PAERSTERE TR, JFHEFERER.

B eIEE N EEBRIT IR A IR A FAMRIEAZE S FME, T 20184E8 H 24 HEK T A
WM S AEAR . HMERIL. FEEAEE L WSt BRAEIMESENE, RIEEZ
WAENEERIRICE, VPRl i ORI .

FE G BN VR LSS - SR 5 i S5 0 BENLIE A 3L 587, (HABRIESE & — E fA.

HEME AN AMREHAKRTI . G R, BG4 70 T PRS0 BT 41 e A
HE B I B U S S T

AR AR BER A T B AR RS IE S0, SRR T VRN A, LB AR R S 1E S

AR I 55 BORER 2

AIRAEWE 201841 H 1 Hitlgx 6 A 30 Hik.



FRAEDTIEAK T/ (QDII-FOF-LOF) 2018 44 B 4 15 47k 22

§ 2 E&HN

2.1 EEEARFMH

F SR RAEPUE K T BHE R R A (LOF)
4 TRTR PRAEYLEMK E B (QDIT-FOF-LOF)
7 A TET PR HRAGIE K

e AL 161815

A (Y TR BT (LOF)
e Cilecy VeS| 2010 12 H 6 H

A== N BRI EE HAR A BR A 7]
BEEEN Hh [ AR AT A A PR A
et BIR B A0 B 300 128, 441, 420. 46 {4

B &b FAT e A E

S AL IIES A 5

BRYINIESF 22 5 P

Erii H

2010 4F 12 A 20 H

2.2 £ HiiH

B H br

FEA R 4L RS AT S T, I8 7 Sk B A RS
MEPTIEAR AR, Dy B ut 3 Se LA G B (Y]
FaE HIME -

AR BE G TE A BRYE [l ARG I R B 455 7 T i 2R
ETF, BREFEABOER i 0 ETF, kg bk ifE
90% LA bR Sh R B LRI 4, DR BRI TiE R
FEMKEER (5295 (1) ETF BRf5i 3 B R 4 0 2 R 2 4,
FEXRA “B Em TN MERESTIRKRS, 55
EVE T RE B W AT KRB E, R4S &
CHTRI R RS M 3 R B 4 SR AR
AR, SCPlIE & Ve KR e e .
ARSI I T # 0E e U s SRR R g TR
AREHE &, HER R SRR M T E
R A FRRER o

KRB RAEE N BETEEME =S5
KT ARESFEEE 1 60%, HP LT 80%% % T4
S, Bla i B H 7R —4E LN BURT
97 B0 LU B T AV T 25 4 58 P2 1B I 5%, PTIdEfK
TR SR IRER 2 A v e U ETF, BREZSANEL
KT LN 1) ETF, b4t b5 38 HE 90% LA 2 7
IS, DL BTl I IR R 1
ETF sl f5i 95 Y 4 o AN KL S BT 450 08 11 1 i 2 0 4 AR B
P i P AR AR IR R B AR, @R OL AR
SR, WA B SATAT .

Ak Z e AL

PRl e B e B B 2i % (S&P GSCI Commodity

03 7 3L26 W




FRAEDTIEAK T/ (QDII-FOF-LOF) 2018 44 B 4 15 47k 22

Total Return Index).

ARG NI R ERPUEIK LR G RGP kg, (E

PABS AL 2 4541 EZ5 45 B8 J 4 v T v OB XSS R o A 2 ) 2 4
PN
23 BE&EHEANESITEEAN
i H HEEEHA EEFEEN
SR RIEREGEH B ARAR | HEERETROARAF
k4 W S0 H
FEEPFENTTN | BERBIE (010) 58163000 (010) 67595096
TR 4 vhjj@yhfund. com. cn tiangingl. zh@ccb. com
B R B 4006783333, (010) 85186558 | (010) 67595096
fE R (010) 58163027 (010) 66275853

2.4 AR R E AN AR

i H BN R E A
P P The Bank of New York Mellon Corporation
thC AL RAT B A PR A 7]
VEM ik One Wall Street New York
IO Hihlk One Wall Street New York
I 8 i b NY10286
2.5 f5 BT

A A AR T I ST BN LI

http://www. yhfund. com. cn

ol it

YR AR £ 46 B A S B\ B R M E T
§ 3 FEMFHEIAMESFERI

3.1 RS HBENY FHE

SARAL: NIRRT

3.1.1 AT by

WA (20184E 1 H 1 H - 2018 4E6 H 30 H)

AHA O S 2 -6, 525, 584. 83
AR 3, 818, 700. 90
TOAS - 350 585 4 A B4R H R 0.0274
A3 14 R 2 5. 76%
AIATE S BAA G R 5. 93%

3.1.2 HAREIR R AR

WAHIR (2018456 H 30 H )

AR AT o3 B A

-64, 224, 324. 31

#
N
b=
P
5
b=




FRAEDTIEAK T/ (QDII-FOF-LOF) 2018 44 B 4 15 47k 22

J R ] Aoy PO e 0 BUR )

-0. 5000

MAREE - HE

64, 217, 096. 15

AR FE S e 0. 500
3.1.3 RitrARE AR (2018 4F 6 H 30 H )
FES A AT E R KR -50. 00%

e 1 A OB TR S AR SO« et

BRAR S O LIS R A, AR Dy A 9] S s Bzt n_E A 28 Fe (5 A8 s i i
2+ JIRATHE BRI, R B R R 3 A 5 AR 20 BRI L Se B 0 R R K
3y ERAREWHFEARACFFFA NG 5 R G I, Bl eriAE. B, B

ol 2855, TR B G S Bl s AT EAR T A T

HAtfe N OS2 Se ARSI 41

3.2 &R ERH
3.2.1 & MHIHEN KR K 5 FEEANVSE LB A 2 2R K B
e e E | Mgtk | kgt
i B i{é%@ WK | EfEkE | GRS OE6) @—®
o HEQ ESE) HE®

\ﬁA .
i; 1. 83% 0.62% 1. 36% 1. 10% 0.47% -0. 48%
|

o3 =
i; 8. 23% 0.57% 8. 00% 0.97% 0. 23% -0. 40%
|

‘TJ‘ AN
i; a 5. 93% 0.63% 10. 36% 0. 94% -4, 43% -0.31%
|

e
% 15. 74% 0. 56% 30. 04% 0. 89% -14. 30% -0. 33%
S

oo =
% -8. 76% 0. 65% -12. 54% 1.28% 3. 78% -0. 63%
S

H & &

&k

;Z EE, = =50. 00% 0.63% -41. 04% 1.21% -8. 96% -0. 58%
X

é\

=




FRAEHEIK F T (QDII-FOF-LOF) 2018 4F Y47 B 45 1 3L

3.2.2 HES A FAEMRESMH R THFEH KRR KIS RS LR

W28 ZRARE) ) LR

24.54% -

16.36% -

3.18% A

0.00% A

-8.18% A

-16.36% -

-24.54% -

He OB T P TIN5 a0l 48 L A A W 2 4 11 By Sl #4on LE

[ag]
[ag']
'
=t
o]
]
—
—
[ ]
L]

2010-12-06,

(=] — (=] =+ -— [1=] [} (=] o [

[ay] [} — [ (o] o] [ag'} o] [} [ag']

' ] ' ] ' ' '

[ [} [1=] — [ar] [a] [} [Tyl [} [1=]

o] [} o] — o] o] — o] [} o]

| 1 1 ' 1 ' |

[ar] o Ayl [Ty} w [1=] w [ [==] [==]

— — — — — — — — — —

[ ] [} [ ] (=] [ ] [ ] (=] [ ] [} [ ]

[} L] [} L'} L] [} L] L] [} L] L'} L]

[ o L T LI A — NI 2 |

e ARSI EGFRAME RN 2010 45 12 A 6 H. &EE&HRME,

I B ARG

INH WA RO A RN A I 6 1 - B BT LU B LA B3 G 5 R 25+ = 2R O AE -
BE TSRS TEAME T ARSI ST H 60%, JEPAMKT 0% 51 T-Hrad Ik 3 A HE 5,
Bl s ) H A — 4 DL INBUR 7 503 HUBI & T AMIR T 2R B 1B 5%, T K 3 i 4
EARIRERZE G T MR A BTF, BRER A BUSER SN A% (1 ETF, M STHLHIERE 90% L A7 dhdR
e, DU EER R TR AR BTF sifir k4.

06 W 426 7



FRAEDTIEAK T/ (QDII-FOF-LOF) 2018 44 B 4 15 47k 22

§4 BEEARSE
4.1 BE&BENANRKFESELHIFN

411 ESEBARAERESHZK

RAEFE S FIATIR A T OL T 2001 4E 5 H 28 H, &4 rh ERE M S HtvE GE M 47 [2001]7
FO0) WAL A EE T P B A ] . A FNEMR A 2. 222 {CTE NIRRT, 2 R (R AR B HL B L 4
SRR PRI RATR 44. 10%, FH—ONEESH B ATIR AT 26. 10%, RIS BN R
AT 18.90%, LLTHREEE S BRAE 0. 90%, AR LB A kAl FRRE1KD 3. 57%,
FONAREEUE BR A ikl CHIRE K 3. 20%, BUNRATIABE Atk CHIRA1 3. 22%.
AT EEN S AL HE., BemE. 788 b ERER SV k5. A "lvEmHS
IR YN AREIR S E A IRA T TE SO T 2016 458 H 9 Hlg AR5 8 “4RIEIL &1
A RAT”

A 20184 6 A 30 H, AKSEHHMAETHE 100 JUEHR RS, BAGFREREAMS L
IEHB RS R RAM IS B 54 . HRAETE T 88 MFIRIE A4 PG . AR i
IEFF R RGO E RIS BNE R RS BRI KIR S BIE R PR E . W)
EEAR T BRAENEF IR RS RS EIR S BIEA BRI S RIS IR ORI
VA4 AR RS IR A TN 5 4 (LOF) o ARAEN RIS iR BUIF R4 W 56 4 . ARAR AN
TR E R A ANE R B4 BAEIR 300 e B SOE S0 3t 4. ARARIRIE 100 F6 500
FAFFH IR TS RIEE RIS R RS (LOP), MRENKABIR AR RIS, W)
A5 FORR G 55 BUE 48 B o ARAEPUIRMK 2 BOIE S5 B0 64 (LOP), 4RAEFPIFSEALE 90 454K
SOE SR GRS . RAEKAE R B IR A RUIE A B & . RARTY O 3 IR A RUIE T
By, AR TPIIE Y TEUR R AR B FOE SRR TR G L AR TN RE IR A AU SR B R S . R
Sl B R R 3 4 (LOF). _HiiE 50 254 A8 5 BT i F R BOE 5 35 B 3 4 4R
1 FAIE 50 S EE A 5 R TR R F RO FR 40 05 B G ke 4 L ARAB K M A 5T it 0 AL R A 2 E 7 48 8
g (LOP). MR G M4 RAEE IR AE R0 R4 . R IESR iR
HOM R GO TR G . ARG R A U ARV ARG . ARAEPIE 800 S5 A5 5148 i
OISR RS ARG A BN SR B R 4 AR E AR v [ L FR 0 SO S B 4
RAEZFRIRMNIHEESE . RIERRF MRS RAEXH & WIE I 655 B 55 B 54
R R RS A B R A BN SR P I G AR IR IR Mk AL ARAE IR RS I B
WATFOR A B R AU A4 5 4 BT R ETC B IR A BUE S B B R 4 L ARAE P EAS 30 i

7 U 326 W



FRAEDTIEAK T/ (QDII-FOF-LOF) 2018 44 B 4 15 47k 22

RIVESF I G, ARTRIEA R IC B R & TR R4 ot 3 . AR SR ROG D B R & BRI A
& IREIEH R G ER A AR IR A G R RE I B IR & AIE R 4R e e . AR R g
B RIS B T A OR A BB UE TR 4 05 3 4 . AR [m) B0 B8 RS T B e A BOR & BLUR EE
FIEFF R TS . AR N R EN BIR A B 5 4 RS R E M R AR E R
BANEF R G RGN R E . R E M R R s . 4R
G RNE A RS . RSN A i BOES R E 5E 4 . ARAE SO R 5L e AP UR
G RGEIE R T e RS ) R E R A TR IR e, e oy R %
FCE RS BE 4R B kG IR RN TE Tk & . AR B0 4 RO B & TR IR I P
S RAEIEAOE I EIR S B IR A IR R KRR AN R R e IR E S e
W RN BIR A BRI R R . BRI E WIT IR i 7 B e R B 3 < ARARAA T S RTE I
BIRGANEA B4 . 4K BIE 5 4 W GHR B0 A4 A 4 L AR IIE 10 450 H iR HOIE S5
Bt RE g AR RS RIEIC B IR & KR A UIE R R B R 4 . R e T TBOR & AR I# 152
e IRAETNIEE WU B R A . IR R E BT IR S AR 1 i i . R4
Hf5i—5 A 3] L i 1] 0% T PR UL IC < Rt o 48 BOUE e #R B < ARAE TP - 10 47 001 457 01 B2 ST PR UL A <8
R TR B0 R A . R T I RGBS BNE R 8 vt i 4 ARAEIIE 5 A 1 7 BUR
R HCIE 4R BT 2R G . AR R 10 4E I 7 BUR BB BOE S 3R B B 57 AAA (5 FH i TR 2
IF RIS AR e e T OB & BNE A 3 R & . HRARE RGN LI I B2 A
A IEFF P R G RS BRI E A B S B AR AR R R B 2 . AR I LR AL
i B 22 R R AR AU S B 3 A . RO P B A R R AIE R4 R S 4 AR N TE
RIEMERA M REAUE AR TR S . SRR R 2] PARHOE B A ok U T 8 B 5 4

Yt ORI R SR A RS SRR R B B 4 AR i B R AL A e P S 2 R SR S5
PR ARSI R BN B Y R R IR SRR B L ARG AR AR & BUIE R 4 R R 4

Y62 5051 ) R B IR A RS 0 5L 4 L AR AERa (g ) 2 G B VR A A RS s R A T
BRAEZ ol e T TBOR S AR B L AR R RS ICE IR & BUIE R IR R . RS F
SESATF UG AR R E A A A 4 . ARAE A 250 200 2 RS I BR A R U e 4
BRI R I B R S SR IR R AR KIS AR R B . AR T A R TG TG

WA THEFF R TR G WA /NI E B B R AR SR FR R 5 i G . AR TR BZL A R T
BRAA R AR R RS SREE WIS MR I s 5 AR E ARG R
AU B R . RN, ARSI NEHEL 2R S, M ESRRE % 5
HEGAE,

W ﬁ

ﬁv



FRAEDTIEAK T/ (QDII-FOF-LOF) 2018 44 B 4 15 47k 22

4.1.2 &2 E (BESZEFEPN) RESELFEHHEB N

w4

HR %%

EZR AL
IR

Wi

BE L+

B >

el
ezt

9 £

i+ 2447, 2008 4E 9 F & 2009
3 AR RS E AR A
F BhE Gl TR, 2009 4F 3
H iR R & A R A H],
B FEATAI AL 1 Je i 4 25 L )y 3
4. H20124E9 H 4 HilgdH
AR AR A AR IE P R IR 3 R AL
FHAEF R RIS IS AT,
2013 4 12 A 16 HZE 2015 4 7
H 16 H AT AR 9 1850 )
I P A S e S b L L
20158 H 6 H% 2016 % 8 H
5 HAE AR IR E B 2 448 5L
FHAEF R RIS IR AT,
2015 4E 8 H 13 HA 2016 4E 8
H 5 H AR ik —af — % &
A G QT s A ST
2R, {20174 9 H 15 Hiltdk
AR VR E A I 52
kR AIEFREESEREES
FE, H 2017 4E 11 A 9 HiZ AT
R ORI I S A
RERUFFF T IS HIREST
et e B A a2 i S A R ke R
K REER L, H 2017
12 H 15 HiEFfE et g iy
) R E R B VR A AR R E R
WHRESHESZLT, H 2018 4E5
H 11 HEM TR e /N EE
eI i 52 28 ke e 27 4% %
ReRHear, HaMLER.
.

EHIEL

ey

B
EEasii

ARSI RS
(B HARR
EEREH | BMEHS

201641 A
14 H

2017 12 |
H25H

4 £

A, BRI T IR H
FRBEA T, 2014 4E 12 A
WAL, TR EL
WA REeLHih, DT E
R4S Z T, [ 2018 4F 3
H 7 B ARG R R
e 32 B 5 A ke IR 3 4 1 0k
& AR RSN R R AL I IE




FRAEFIENK 8 (QDII-FOF-LOF) 2018 4F -4 4 1 4k

PSR R R AR R 4 AR
S R B R R R R
A AIEFR B R R BRI
OPEEIETF B R IRARE A
Hh ] Al R H o BRI TR BB S
e, BA ML, H
M P

e Ly AR AR B SR A S S R A H A A e 2 H .

2+ UEFR OV SCRFEAT M 3 DA W] ) A

3. AEGEHNT 2018 8 H 17 HAM AT, HTHE LR NERE (KRR TTiERIER E
ITHRSS, AFE4H 20184 8 H 20 HERE ARSI 11— A EE LA a it L.

4.2 EH NS R G BN R ZSE E 5 15 58 3 B

AEESEHNERR G N s (b NRILEEZRE) . (b N RILANE IR 55
RN GEFREREGEEEHINE) . GEFRTEREHEEHINE) . QEFHREREEE B
FREEINE) AT CBRAPUEMK E AR T S (LOP) JEeA ) MHAmA
EANERRLE , A WSEAE FH S B T 1 S U A8 B R 3 FH i < 7, A 7™ A ) RS ) il
NEEG AR A NVESR R &, TCA0 S5 S A AR R AT . ARSI, ST N
AEGRRAGTTEH KRB LFEEEFRLE .

4.3 BEAXNIRE A A BB E B3

4.3.1 AP35 B AT 1B L

AR HE S T NARYE b I WA QEF R RS E B AR AP S G ER P EL), flE
T AR GHEY M (AP GPATHIE) 55, @ TR EH BN AP SITHR R, RIE
PNPRRR T R — MR R A S

TERBTRRITT, AREGEHAME TH NG, N T REHEG AR (L
RYFr. FIN, ERRREEREY, SRSEH ., RS RIS AR &8 H S H%E &
PR FE R BE,  ORAE S5 BT AL O ARSL AL S

TELGPATHAT, ARIEGEHNSATE DA HHIEE, % “Bf . misihds. tflsmd.
i RN, BOREAR S A AR S AT L.

TEH G IR, AREEGE N E WX B S IEWHAT /6, IR S5 HAT Lo
Prae s J3ob, ARFEGE I NIEXS 58 Zy il BE 1387 AR SO 55 I AR AT 18 DL R 4T 5 JHANAS
SE SR AT, FEX R e AT SR

ZE EPTIR, ARG B AAEARIR A WINPT HAT 1 P58 S il B R SSHLE

% 10 7T 3£ 26 1T



FRAEFIENK 8 (QDII-FOF-LOF) 2018 4F -4 4 1 4k

4.3.2 REZ BT AT U A

RGN, AEEG R R IUAELE W A3 BN A58 5 FRI 3 4 (4 5 5 22 5047 M
4.4 EEANR G B Py EE 1B 5 R ANL SR I Ui B

4.4.1 REFANESHEE RN EI T

2018 4F_b2p4E, EBRTER ST, w bR SRR 10, 4%, o s AR R YRR X
Bk 19, 7%, EEEARE AR AR ECR R 3. 3%, ma bR DR IRECRER 5. 7%, m bR R
BECT B 4. T%e ZARIRT G MAWTHE W, BATSBEERIAE, SmEcmBAy, 2
R E, WA TR, EERRER SRR, RRERAR K, RS E TR
Bk B FEFFSEET R 65 £tbl b, “FEARMKEEG. T, XEESEY
EATE AR, R 1L A 4 HAikS Bx B RAEE O e R % . FR, OPEC K
LEAT AR B, Bz, Bl KRR AR, RS W R TR
Yo #ETFEAR, bl 500 FRECETK 1. %, YA TEREE LK 8. 8% MSCI Bl fa s ik
7. %, A e A [ AR EC 5. 4%,

4.4.2 REFNE SV SRI

BEIREWIR, AIEGHEUGEN 0.500 TT, ARG HHBUHE KT 5.93%, RS
FLER NS & %2 9 10. 36%,
4.5 EEAXNEMNEY . iEFHH ATV ES KR ERE

JEYE 2018 NP4, | T3 EE R e G R, SRR TR BB SR Y 1R B 53-138 JA/
H, ABRIEIN AR 54 LB T, OPEC 47 P9 S 20k AMA B VR R AFAE— IR ), 2 RIR
ML A EAE R BT I, VD RER 2 b T B R R AN T R — 58 SCH¥ . T OPEC 536 [H
TUA M B R ENAS AR FoRT5TH, BRI EE S S BRI T 2, RRUR S R T R
TS0 SR SR M AN K AT b IR AR AR A A IR B BT KUK, DRI A BRBUR B R RIS 5,
E I RRA% B A At b, BUARAS 8 V8 7 0 B I S5 MR ML 2y, DABhAS I B A 3 UL
KR T34 281K o
4.6 ‘EFNXRE H N E S HERFEETH ¥ H

WAWIN, AESE NG (TN GERBRES TSR] L
Jerr EE NS 224 R A A I Z05E, HH A E B ARG TN RIS N —RIET, 4
RAHE S A TRAE G, ARSI NEETRE ST AN A AR, &£
HRIE ARG A% S5 22 HIK H A0 Rl B HEAT o

ARG EHAR AR RS (B ROREG S S TUF UL BT, W, R

2011 7 326 ;U



FRAEDTIEAK T/ (QDII-FOF-LOF) 2018 44 B 4 15 47k 22

psi

~

T B AELRFEIR AR ] 057 N A ST, METi. e FEEMES . [MERE RS
AR TG HE AN S RS2 BA SRR I A R TAER . RS AN NESE
AR S % RS R 2 M2 50 ROk S & 2 B 770 Wi . 32 FEARRE 5 30
AT AR 22 2 1) A BB 3R S

Z 5 AR & T7 Z RIAFAEATAT B R 2 o o AR 8 BN RS 5 Ak (B AH R AR AT 58
&
4.7 TR N 3 P S 43 AR O P U

AT AR AR AT R .
4.8 IREH N BT AR A RS RE ARRE S Fr= 1 E TR P8

WG, ARIESAEEES: = TR H S M8 A NEBE A = A NaE a5
A% T F i LM o

§5 FEEARE

5.1 45 BT A SR A AR (5 1 LA

A, EEEEATRD AR A REARRESRFEE SRS, UAGEST T GEFHR 7RIS
EN ST FRE VORI ARG CHE, MMAEMRFERSMIRA AR RIAT N, BERIUL
TIHLBAT 7 I EFEE NS L5 o
5.2 Fo AR BN AR SR PSR . R, FIE IR

R, A ARIBE A KM . e A ST IR A S, ARSI
RGBT AR RS SCE T TN EZ, SRS RIS T 1k
B, RKNESEHE NG RFES MG AR E 1175,

= NS S R 89 1 e s LT
5.3 fEB AR ARG PSS BSARNESE. BHRASERERL

AIEENEIZEE T ARIRE R & Fabs. PEEN. FUESBCE WS STHRE . B35
ULERAE SN, (RN B A BT % 5 P VR o TR,

=

12 51 26 hi

AN



FRAEDTIEAK T/ (QDII-FOF-LOF) 2018 44 B 4 15 47k 22

§6 FEEMFIHRE CREHT)

6.1 B AHE
Seib Atk HRAEHUEM TS

Wb H: 201846 H 30 H

w4 (LOF)

fr: NRMIT

®

AR
201846 H 30 H

EFERK
2017 4£ 12 A 31 H

B

AT

8, 810, 320. 51

5, 389, 259. 47

HiHEE

7 IRIE S

A2 oy M4 R g

55, 755, 422. 07

69, 162, 406. 75

b BRSO

HgRBt

55, 755, 422. 07

69, 162, 406. 75

R

B SCRFIESR 05T

RaE

AT b Bt

KNIRE S 5t

PSCIESS i K

PYSCAE

163. 10

YA

JSZHAT TR

204, 603. 33

I SE P A BB

Hop 55>

i it

64, 770, 509. 01

74, 551, 844. 77

FARAMFTA E R

AHAR
201846 H 30 H

LEER
2017412 A 31 H

A

SEUIEEN -

A2 o) P4 R A fit -

AT R 76 -

S H [ ) i 5 7 K -

AT IEZE HaK -

IS A e [ K

241, 582. 96

614, 496. 09

JSEAS) A SN A

92,612. 40

111, 875. 10

WA 2

18, 007. 97

21, 753. 51

A4 45 M 55 9% -

WA 52 5 3 -

AR -

=

13 71 26 b

AN



FRAEFIENK 8 (QDII-FOF-LOF) 2018 4F -4 4 1 4k

JREASS ) JEL - -

A ) - -

186 ZE FIT A3 47 £ - -

HoAt A7 53 201, 209. 53 347, 245. 21

ffii &t 553, 412. 86 1, 095, 369. 91
CIGCE &R
S LS

A3 B

128, 441, 420. 46
—-64, 224, 324. 31

155, 747, 889. 88
-82, 291, 415. 02
&R A 64, 217, 096. 15 73, 456, 474. 86
SR BT & B e et 64, 770, 509. 01 74, 551, 844. 77

e A EEH 2018 4 6 H 30 H, S M AUFE 0. 500 76, Fe Al 128, 441, 420. 46 43
6.2 FliER

SRR BRAEHUEMK 3 A A4 (LOF)

AW 20184 1 H 1 HE 2018 4£ 6 H 30 H

Bfr: ARt
A H AT AR
o H 201841 H 1 HZE 2018 | 201741 H 1 HE 20174E 6
46 H30H H30H

—. A 4,729, 745. 01 -7, 680, 664. 69

ISISU PN 10, 657. 40 3,114.75

Horp: fEFLEIRN 10, 657. 40 3,114.75

ez ON - -

PEPE SCRFUIESR AR - -

SENIREE SRl 7t PN - -

HoAh A BN - -

2.8 Bt (FR DL “-7 dHA)D -5, 826, 890. 93 -3, 729, 273. 12

Horpe PRI - -

REH T -5, 826, 890. 93 -3, 729, 273. 12

(eszrand &l - -

P RRIE SR B I 2 - -

pisd Lyt (&l - -

firE T H ks — -

JE AL 2 — -

SARYERAME (FREL - 10, 344, 285. 73 -3, 679, 227. 63
S

A3 s (R “-7 SIE)D 184, 747. 97 -278, 122. 03

5 HAMYN (KL “-7 SIHF)) 16, 944. 84 2,843, 34

W =, BH 911, 044. 11 1, 158, 924. 48

1. BN 590, 804. 70 792, 475. 71

2. B 114, 878. 66 154, 092. 45

3. WEMRS - -

14 71 26 17T




FRAEDTIEAK T/ (QDII-FOF-LOF) 2018 44 B 4 15 47k 22

4. T HH 3, 486. 77 10, 591. 26
5. FEH - -
Hodr: SEH [RIE 4 b 5% 7= 3 H - -
6. i B - -
7. HAthZRH 201, 873. 98 201, 765. 06
=, FEEH (TR -7 ~
239 3, 818, 700. 90 8, 839, 589. 17
M AT AP - -
M. A (BT - SR 3, 818, 700. 90 -8, 839, 589. 17
L71D)
6.3 FTEEN R (BE&HE) TR
bR RAEPUEIK R EHE SRR RS (LOF)
ARER: 20184E 1 A1 H & 20184E6 H 30 H
Bpr: NRmo
ZHA
H 201841 H 1 HE 201846 H 30 H
sSE S R4 ECFE A &P BT

— W B B (G
EATED

155, 747, 889. 88

-82, 291, 415. 02

73, 456, 474. 86

. AWMz EES
3 AR BB OF
B RLED

3, 818, 700. 90

3, 818, 700. 90

=L KRB BB S
7R R AR B
GFEBRRA L -7 53
5))

-27, 306, 469. 42

14, 248, 389. 81

-13, 058, 079. 61

b LG AR

2,937, 169. 54

-1, 531, 551. 24

1,405, 618. 30

2. Fe I8 1Al K

-30, 243, 638. 96

15, 779, 941. 05

-14, 463, 697. 91

VO A I 1 3 < 0 A5
ANy BE A 7 A A
SIHEARS) GRE D
L “-7 SR8

Fos WIRFTAH M s (3
EAFED

128, 441, 420. 46

—64, 224, 324. 31

64, 217, 096. 15

|

b4 BENT EL AR

201741 H1HZE 201746 A 30 H

% 15 5 326 0T




FRAEDTIEAK T/ (QDII-FOF-LOF) 2018 44 B 4 15 47k 22

L&

R ECFIHE

FraEENE AT

— WP B (S
SEHAFED

197, 807, 330. 41

-103, 365, 454. 73

94, 441, 875. 68

. AW EES
5k e v AR S B OF
J AU

-8, 839, 589. 17

-8, 839, 589. 17

=\ KRR MBS
PR S AR B AL
(IR EL “-7 53R
5

-10, 669, 738. 48

5, 843, 940. 29

-4, 825, 798. 19

b 1 HIWEK

2. F LRI EK

-10, 669, 738. 48

5, 843, 940. 29

-4, 825, 798. 19

VO A S 1 3 43 B
AN B 7 A
SFEARS) QR E D
L “-7 S35

T IR &R (G
EAFED

187,137, 591. 93

-106, 361, 103. 61

80, 776, 488. 32

AR A 55 1R AL AR 7)o

Akt 6.1 & 6.4 WHFRERH FIINTTAEE:

EA ]
HEFHAMTTA
6.4 REME

BT

TE R TAERTTA

i ZE

7
E IRl

%
"A

6.4.1 R &IPSR A K =T BORM &b -5 Bl — B4R BEHR 5 A — 2 i B
TS AL R A 2L

AR HIFR 2 7B

6.4.2 T BURM&THE T2 DA R EHEE IER UL

6.4.2.1 SV BURARE K i B

T

6.4.2.2 =t THRE KB

T

% 16 5 326 0T




FRAEDTIEAK T/ (QDII-FOF-LOF) 2018 44 B 4 15 47k 22

6.4.2.3 ZFEFIERULHA
T
6.4.3 BiTR

RAEMBEE. E RS SR [2016]36 5 3C (&A1& LA e B A Bl A i %)
MR, feE 55 Fedttit, B 2016 4£ 5 0 1 HAE 4 EE B N AT & WA SR E R A, &
RNV ST, RSN E R SOV RN B R . SRR Bt G (BRI B, JT
BEIEF R A G B NS R G KR Gide BN B (R, E i # 7 BURN
RN BL S 4l F A SRR BN G AE RSB B A7 R RN E (SO (B«

RAEMBOE BB BRI FE (2016146 530 (S<T3E— 22 Bl 4 i T & ol ol s Rl
A RBURREED FIFUE, SR IT R I S8R 85 B Rl il 25 S35 A BUR ME S Rt i e
BAS B A SN J T < Rl R AT SR A RN 5

R BER . B LRI EL (2016170 530 (ST <RI [F ML ARG SEE BUBUR I 4h 78
A PORE, SRR R A ST RSN IR SR ik s RMEAERR. RNLAE B AR 4
RS 25 AR R RSO J8 T Al R M A SRR LU

MRAE MBS . E R B SRR [2016]140 530 T B, bt~ Itk BE ik
S EBBOR KB A HE, B Sis B IR R AL R RIBUAT Jy, AR P W
NNSEEBLNBEN +

MRAE W EGEE E X BLS SR BL2017]56 530 (ST B MG (EBEA 50 inl LA ) 40

, A 20184F 1 A 1 Hilg, BRSNS E R Ml B R A M EBLRBAT N (BLR
PR“CBE T RIEENST D, EEHE S IBIITE, S SRHIEBCREANG AR, R E
NARTy AL LG 7 iz 8 b 55 A0 HAt b 55 (0 B 5 UM B R S AN BRI B oh . BT T A BN
I3 AL B T s E L 5 B B NG (BB B . X B A R AE 2018 4E 1 H 1
R R A RIS BN AT Y, REEERIR), A% CHEERir, st
BUNGAE P B BN B S A7 B 1 (A0 2 90 B3 00 KDL

MRAEMABOR [ Z P55 BRI B (2017190 530 (ST AN [ 72 53 7 1t U AR 55 15 {1 A3 i
SRAGERAT FIRLE, H 2018 4F 1 H 1 Hig, BEME M NIgE BE Mgl iTaomss. K4
(R0 SRR AL 55, FIR DU P RUE B A B0 SRAMEEEIIRSS, B 2018 4F 1 1 Hilgr=4:
FRLE SR BB SN A B AT Feil 2017 4F 12 H 31 HATHUR R CREFRIREBD. it
I ey ARTTIITE, A DL R R SE PR AL B LA 2017 SFEJE — NS H I

SR (2017 SRR e — AN 5 H AL TA= MR RIS, s T e — A58 2 H A D
%17 W 626 )

m}*
1

I
&
He
>
dé:l
£
.
CIK
0

=
i

D]
fﬁlﬂ
i
m



FRAEDTIEAK T/ (QDII-FOF-LOF) 2018 44 B 4 15 47k 22

R Ch e 5 E AT PR A 7] BRSO IR FHR BE I IRl (ED « SR il E . 4k
BB AN AE I AN T B 0

He G HUTIIR B BN NN, H R IR AN TS BB ISR, 4 UM 5% [ X sl X B
ARAINERIAAT,  AE35 A BT G ik 8 LA B (B B AN M T #5850 5

He TR B BN RS, P R ISR TS B ISR SR, 4 JRURH 5% [ R st X B
PARANERPAT, 7R85 A B RAESCAS N BTGB Ak Fr 45345

6.4.4 RECHF KRR
6.4.4.1 R EBFEEH| R REBHADE KR EXRFRET RAEZLKER

T
6.4.4.2 AR EH 5K SR E KB 5 K& KRBT

ST R ARSI R
SRR A TR IR 0 AT R 7 HAST A, HAeREYLM
R B RARATR A IR AT C R ERR | . S
i AT A AR
NLMGEAAT IR B IR AR ( “4%HgH N
H o IR AN

B S HEEIEIMEE A

Vs LU KI5 5 44978 I 3 M 45 1 P 42— P M 2 T
6.4.5 AR K& BB AT AR K RBK T 32 5
6.4.5.1 JBIE KRBT R 5 BILHAT IR 5

e T
6.4.5.2 BT
6.4.5.2.1 &SR
Hfr: ARG
A 4 R EG A 1]
i H 20184E 1 H 1 HE 2018 %£ 6 201741 H1 HZE 201746 H 30
H30H H
Y] 5 A 1 3 4 3 A
Fy 5 1 2% 590, 804. 70 792,475.71
Horr: ARSI
181 . 2217, 861.
P 3 81, 755. 59 7,861.37

T FEGE AN, AU B BIHENT — H RS TR RE R 1. 0% SR

o WHHEITEWT:
018 T 26 W



FRAEDTIEAK T/ (QDII-FOF-LOF) 2018 44 B 4 15 47k 22

H=F X 1. 80%/ 44F K3
H AR H SR A5 445 P 27
E ART— H 34 %15l

6.4.5.2.2 EHEER
Bpr: NRmi
EN AR ET A TR
A 20184 1 H 1 HZ 2018 4 6 | 2017 4F 1 A 1 HZ 2017 42 6 H 30
H 30 H H
R AR ) 3 4 B S A
(LA 2 114, 878. 66 154, 092. 45

VE: FEGFE RS IR, 3. FEGIEE AR ET— H IS R ER 0. 35%FI4E 21T
o HHEITEWT:

H=E X 0. 35%/ 44 K5

H ek H ST I e 4 R 9%

E T — H AR 4 ¥ 7= 14

6.4.5.3 5B #EATRAT | ENL T 5 FR 35 (5 EW) 3L 5

W T
6.4.5.4 R B EAEEHIFI
W e

6.4.5.5 HRBCTRE FIRAT SR SR B

Hf. ARG
s A4 - 4F B AT EL ]
%7,]:35 201841 H 1 H&E 201846 H 30 H 20171 H1 HZ 201746 H 30 H
" K A BN HA K A0 4 LN
4] Y4
f; 2t 8,064, 817. 19 7, 850. 50 10, 974, 395. 15 508. 69
Z B 745, 503. 32 10, 652. 59 2,167, 693. 20 3,114.75

6.4.5.6 ZEEGTEREMA S 5RETAHIEFHIFR
Vs ARG AR A T B A R T LU R AR AR I 5 5 I AR IE 5 o

% 19 5 326 0T



FRAEFIENK 8 (QDII-FOF-LOF) 2018 4F -4 4 1 4k

6.4.5.7 FLASRERIZ 5 0 ) Ui B

IR G AR 5 W T R T B ) 350 T T B B £ HEAh S B RE 5 I
6.4.6 1K (20184E 6 A 30 H) AEEFHHRIEZRILERH
6.4.6.1 FIAWHT & /¥ RIES T T HIREE KREZRIESR

.
6.4.6.2 HRHFA HIET 5 RS IE B2 PR R
TR o
6.4.6.3 AR B IEEIGAT 5 HE NI RIS
6.4.6.3.1 {RAT | T 51 57 IE [F )Y
o
6.4.6.3.2 32 5 i 1t 35 1E [ 1
T

6.4.7 A B TEMFM AT &R R Z U K ARSI
o

§ 7 WEHAEWE
7.1 HRBEEFHEBR

SHRA: ARt

3= i H S

b4 R
FIEEBl (%)

1| B est

Horp: i

IR

Mo

VR A

e IBE

[ 5 WAt 5 %

Hr: fid

B SRR SR

4 | AT R

Hr: i

LD

Ll




FRAEFIENK 8 (QDII-FOF-LOF) 2018 4F -4 4 1 4k

BUIE _

5 | IAREERE™ -

)

Horbre SEWTEC B KN IR B Sl B

/

=
6 | ftmiilp LA - -
7 | BTG A At 8, 810, 320. 51 13. 60
8 | HAth%Iiws 204, 766. 43 0.32
9 | A&t 64, 770, 509. 01 100. 00

72 RESNER GEX) EFHHRINERE D6
VE: RIS ARE IR AR A IR R AFFESEIE.
7.3 FIRBATW A RO R R A S
T ARG IR RSFH IS
7.4 FIRAZ A FOHHE 5 Z S F =3B B RN ERF I BT A I a3 B 4
TE: ARESARE IR AR
7.5 WE AN BB A GHERZRS)
7.5.1 RitFEASHE H VST H#E 2%3AET 20 44 FIAL R 5 B4
Vi ARRESAR I IARRA I
7.5.2 R SEHSHE B VIR ST 1#E 2%3AET 20 2 B9 53 B A
Vi ARRESARERIA B
7.5.3 Bt B B HI BN BRA B A S H N B
Vi ARESAREIRRIA B
7.6 HIREMIEHEZ I RARFRRAS
T ARESAREIIRRIE G5
7.7 SIRIZ A FoYHE 5 S A LB /NP B B0 45 B2 SR B 4
T ARESAREIRRIA G5

7.8 HIRIEA SEME G E ST HE LI/ I BT B SCRAES 3R 9 4

T ARG AR I AR RS A 5 SFFIESF

7.9 BIRIEA SCYME 5 E ST 3E LB R/NHEFF B T 4% SR ATAE S 35 B 40

T ARG AR IR RS SR ATA
7.10 SR A SOHE S E ST AHE LB N EF KR+ B e SR 4

SRR NRTT



FRAEDTIEAK T/ (QDII-FOF-LOF) 2018 44 B 4 15 47k 22

Pt
F5 HE L] HeHKA | BEHFR =ELN NRMME e EER
(%)
Invesco
POWERSHARES DB PowerShares
1 55 o 7 ‘ 7, 369, 833. 74 11.48
COMMODITY IND LR R Capital
Mgmt LLC
State
. Street Bank
2 SPDR GOLD TRUST | 75k TR 7, 065, 536. 31 11. 00
and Trust
Company
Invesco
POWERSHARES DB PowerShares
3 75 7 ‘ 7,007, 641. 06 10.91
OIL FUND A GRS Capital
Mgmt LLC
FGS-BACKWARDATED Fund logic
BASKET ~ E-ROLL Global
4 35 7 ‘ 6, 158, 331. 35 9.59
COMMODITITES LR R Solutions
TRUST Ltd
United
UNITED  STATES States
5 75 7 ‘ 6, 046, 354. 95 9. 42
BRENT OIL FUND A GRS Commodi ty
Funds
GSSI-GSQ MOD BB pundRock
6 TR PORT-C [ En Frig Management | 5, 706, 323. 22 8. 89
Co SA
Black Rock
ISHARES A50 CHINA ‘ Asset
7 IRl | R 5s5¢ 4,692, 229. 21 7.31
TR Management
North Asi
FSP DJUBS
DIVERSIFIED FundLogic
8 35 ‘ 4, 523, 278. 51 7.04
BACKWARDATED A GRS SAS/France
FUND
CSOP WIT OIL AN (S0P Asset
9 35 7 ) M t | 4,057, 902. 69 6. 32
ROLL DEC ETF LR iR anagemen
Limited
Invesco
POWERSHARES DB PowerShares
10 55 o 7 ‘ 1,705, 951. 36 2. 66
AGRICULTURE F LIRS R Capital
Mgmt LLC

TE: ARG HTIRGEN EiREE G UL BRI S & A L ISR AL S AR
TP BURATH#

% 22 51 326 0T



FRAEFIENK 8 (QDII-FOF-LOF) 2018 4F -4 4 1 4k

7.11 BB AR b
7.11.1 ZEEBHR NI TR IEHRNRIT EEE A FEMRRE ST LRA[E, NE
W& Hi—EN B AFFET LTHEE.
7.11.2 AEESHFREPIRRFERE, HRAESAFERFEI+2REEHE
&& FE B Rk R FE S ET -
7.11.3 HIARF A & T 7 4 B
Bfr: ARt

B4 Ll
17 H PRAIE S _
NEYSCIE 77 B K -
IvAdial -
ISR 163. 10
JREYAT R I 3 204, 603. 33
HoAt SR _
Ry 2 -
HoAth _
it 204, 766. 43

har
J

O|lo|N|IO|O|B~[lWIN| K

7.11.4 JRFFA BIAE T B 30 B Al e B3 37 W A
T ARG AR T WIRARIFA T H B0 655

7.11.5 HIRHT+ 44 R AAE T 52 PR 1B L A Ui A
E: AREAREIIRRFFARE .

7.11.6 B H G MHE R FAD ST 7R 2

AP0 TN BRI, BB 02 A0S &1 AT REA R 2

§8 ZEMBHFAENMER

8.1 HIREEHHRHE N BKFFE NG
Rt b

R NG
BENSH | PEEr MR R BE & NN
) EEhH E R s
A A - o AT =
A B —_ FEA 1A .
5,930 21, 659. 60 800. 00 0. 00% 128, 440, 620. 46 | 100. 00%

% 23 5l 3L 26 I



FRAEDTIEAK T/ (QDII-FOF-LOF) 2018 44 B 4 15 47k 22

8.2 iR LHESI+E2FAAN
F5 £ NAHR RAEMH () o b T A L A5
1 MES 2, 336, 900. 00 4. 54%
2 X M 1,602, 831. 00 3.12%
3 %ﬁﬁ%%%ﬁ@%agﬁﬁﬁ 1, 020, 600. 00 1.98%
2 Gy PALRAUE SR K P
4 F R 984, 700. 00 1.91%
5 HEHI 865, 600. 00 1. 68%
6 W 835, 000. 00 1. 62%
7 ZEiE 790, 000. 00 1. 54%
8 JiK & 709, 700. 00 1. 38%
9 FEAGF 650, 800. 00 1. 27%
10 AR B 649, 700. 00 1. 26%

e PAEAE B PR NSRS R N SR o B S L4 A IR TR A ml R t.

8.3 FIRESEEAMMWA RFEEEEKFR

e BEAMEIAR, AEGERNMIWNZRITE AT,

8.4 WIREEEHAMMWA RFHESTEAESHHEBXHKIER

T WEARMREHIR, AEEEHNGEEENG ST BT 7 5T AR A S 030
HEMEERXEN 0, AR g2 R AR e HlE B0 X EDY 0.

§ 9 TR E &H R

Bfr: A
HEE&AFEAEMHE (2010 £ 12 B 6 B ) 4 FUS5 690, 933, 251. 87
AR A4 35 Sy AL s 155, 747, 889. 88
AR A HAFE 4 5 A 45 2,937, 169. 54
el AR S BRI 4 SR [R5 30, 243, 638. 96
AARE WIFE S PR DA (k> LU "3 %) -
AH A A A I 4 4 A 128, 441, 420. 46

§ 10 EXRFEHER

10.1 ZEE&HHRFE A RKSHW
| ORIREWIN, LRESHBEA ARSI,




FRAEFIENK 8 (QDII-FOF-LOF) 2018 4F -4 4 1 4k

102 EEEHAN, E&AEANENESTHERIHERATZES)

10. 2. 1 FEEEHANMERKANFES)

AEEEHEANT 2018 4E 6 H 23 HRAIKRTREILALHTIRMAY, EARGEHEAEFHESH
WOEE, EHELAE 2018 4F 6 H 21 HRH T AL &4 T A\ B M4 I % .

10. 2. 2 BEFEE AN LI IESFE N T E KA FLZ)

AIEWN, AEESFEE AR RAEERNFEEY),

103 BRESEEAN, EE&EW™=. EEFHEVFHIFR

AAREWIN, W LIEEE PN e UL SRS IRA .

10.4 ZEHF RIS EE

AIRE I, FE BRI AR R L.

10.5 AZEESHATH I STHREFFTER

AT AR IR AR O HAR B TR 55 M = T 355

10.6 EEA. £EARERZEEANRZEERLTEFHEN

TR AR S R ORI LR AU B L 95 T R A K T BB 52 51
AR AL

10.7 &M HIESR AR 5 2 IuA XL
10.7.1 Z2EH IR AT 5 BT REE BT RS AT E R
SRS NRMIT

BB 5 R A5 v 4
” 55 TG o 24 5 2 T
% 4 T i SN o " i 4300 4
HE | RReH  |RRsmnt e e
HARHILLA]
f1
GOLDMAN
N N N 994. 16 29. 29% -
SACHS (ASIA) L. L.
A - - - - - -
CLSA ASTA
n - - 2,400. 26 70. 71% -
PACIFIC MARKETS

B RESAREWARIATREER T, N NZEE NSRS T EM.
025 T 26 1T



FRAEDTIEAK T/ (QDII-FOF-LOF) 2018 44 B 4 15 47k 22

10.7.2 ZEH AR A B3 5 B onit 4T A ESR B % fE
SEih. NRMoo

14328 5 fii % AL 5 BUIEAE 5 HELH
it 24341 . .
e s i 4541 i =1
i 2 fi GEzalEl BT o
75 R # PR ng| | BZE| RS SNy s
| I o || | RZEE | B
BAZEH| B | S| o B
Ho LAl Hilf i il
1
GOLDMAN
i . . . s - 662,771.42  3.70%
SACHS (ASTA) L. L.
i i R . . = 15,471, 194. 32 86. 31%
CLSA ASIA
i . . . - < 1,790,413.72 9. 99%
PACIFIC MARKETS

§ 11 W HERREHHMEERFR
111 REPA B —BRERFEESHBEHE T 20%H1F 0
e RIS AN N ATEAEREA RS0 8T L ]2 21 55 B 20% ) 51— 58 & (1 0L
11.2 MR EF VR HMMEERER

I, ARGEHAT 2018 £ 3 H 28 Al 1 T BITarlEt Mot ek e G RA K
FAR LB RR I~ E ), BITER (GEEER) BAXNERAAZ HEAER, HANAREmEH
G AREA NI, (S & R T A XA RFE AT 7 H BB WORAME T 1. 5%
IlE I B, JRRe bR o B B ASE G 2T 2018 4F 4 A 1 Hi st
2 AREEHANT 2018 4 6 A 11 Hilkds 1 R EEH A IR 2 7] T IR BN &6
O34 e W B S I BUR & BN A ), H 2018 4 6 H 12 HR A A S 4 1 e B 7t i 5t
R4 #5 10 JT.

RSB ARA A
2018 £ 8 A 28 H



	§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 境外投资顾问和境外资产托管人
	2.5 信息披露方式

	§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 期末在各个国家（地区）证券市场的权益投资分布
	7.3 期末按行业分类的权益投资组合
	7.4 期末按公允价值占基金资产净值比例大小排序的所有权益投资明细
	7.5 报告期内权益投资组合的重大变动
	7.6 期末按债券信用等级分类的债券投资组合
	7.7 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
	7.8 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
	7.9 期末按公允价值占基金资产净值比例大小排序的前五名金融衍生品投资明细
	7.10 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
	7.11 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 期末上市基金前十名持有人
	8.3 期末基金管理人的从业人员持有本基金的情况
	8.4 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

	§11 影响投资者决策的其他重要信息
	11.1 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
	11.2 影响投资者决策的其他重要信息


