VRAE B 15 BRI =k (TMT) 50 38 5 2
TG HOAES B st 24 2018 458
1 FERE

2018 £ 03 A 31 H

HEEEHEN: HREEEHERAT
HEFTEN: FEBITROBERAH
WEXEH HER: 2018484 A 23 H



BRAIEHL 15 BEAR B (TMT)50 52 5 BT I IR BUIESR 5 Bk 2 2018 4F58 1 T4y

§1 EEHRR

BB N IFE F o MR R IR & T R R EC B, R P IERRR B E X
B, XA LS . MR PR S8 B AR A Bl BT BT

B N EHAT R A BR A FARSE AR S A e, T 201844 H 20 HEH T
BRI S fabr . WHERIAESHH GG AN, RIES&ZA B E RIS,
PR IR Bl IR

B A R LRSS F . B iR B SR N B S B 4 e 7, (RANRIE 4 —
SE BRI .

BEME SRR AR LRI BTH K, Bot & 7E A 35 S B R A2
el B A B 4 (R HE S U B

AR P SRR A T

AREIAE 20184 1 H 1 Hilg% 3 H 31 Hik.

§2 H& MmN

B NI AE TMTS0ETF
W M TR % TMT
B ALY 159909
I AT 159909
A (Y RLTF I A(ETF)
FaA AN 2011 %6 H 27 H
e R 5 4 0 0 300 13,521,449.00 1
. SO PREAARIOFR L, A8 SR PRI O 25 R AR R B 22 B/
Bo H s .

AFEL DLIE TMTS0 $85CARITESL, RATEEE
i, B 5E AT bR 048 BB I 4L R S FER 7y
M EREHS, AT AR Bt KA
P A P8 A R 5 0] EARE AR B R EOR A I S FEAL
HARZN AT, (BERRIEOL T, AH4E
AT DL B H A IE 35 BRI 25 2H 2 o R 4 500 e gt 22 5

TIEHEAC,
b5k Eb B v ZRAE TMTS0 544

AHE ) TR R G, PO R S U KT e R
FHe. ke SRMminiks, EIERREE
IR HAC 2 5 i TR RS BRI B A JF AR
AN I B TR RO, R 58 4 B VA B o B
PRIE TMT50 $63  BA SEriia 8l ks s oo

%1 0T 3R 0T




HRAE L35 BRI ML(TMT)50 52 5 BT IS BOIES 5 B 4 4 2018 450 1 TR

AR e 552 T S AR AL 8 AR YA i 5 A

RS E AR AR

| o
e %Hi
I |
=~

FEERAT B A IR A 7

§ 3 ERMFEIRMEEFERI

3.1 EEMEHER

B NRMoG

F 2 5 Fa b WEW (20184 1 A 1 H—2018 43 H 31 HD
LAHA SIS o -3,513,309.44
2 HIF)E -2,587,662.43
3N 35 25 4 3 B0 A SR -0.1947

4 AR T T = i E 72,861,649.75
SIAARFE S BFE 5.389
L. ERES W GHRRAEIEEAG NNWEAE 5 R &R A, th NS S bRl
IKPEAR T A A 57

2« AW s e R A A SN Feglad . HAbiN (R &2 fe a2 sk
o) FHBRA R SR RS ARA, AR A 2 se i s in EASI 2 Fe e AR et -

3.2 BEHERI
3.2.1 AREHESHHIREN KR K ESF LS R R

X &SR8

HEBK R | PEEKER | SR | Sr g » B

Jizs ® W2 | wiaxe | s )| 00 | @-@
HZEZ@D

HE=MH -3.32% 1.87% -1.01% 1.89% | -2.31% | -0.02%

3.2.2 BHEEAFAEMURES RHFHEM KRR RIS RIS R #El
MERABHI LB

i

=
Vs
=




TRUE L TF5 BRI P2 (TMT)S0 32 5 BUFGRIE BOIE 5t 2 4 2018 56 1 TR

PWUETMTSOETF (I fifR: ¥RTMT) Be&- {080 St i (g 22 5 B b 4 Lo 4 2k

193.66%

96.83%

48.41%

0.00%

-48.41%

B 2 3 1 P b ke A0t L

! ! ! ! ! : [ f M
- W o o —  m =+ T+ = o W &l oot o oo om @ @ o
o o ol o noQ o o o o o = \a A i A i - o
o =} ch o o o - - oM - - o - - o - - o - - o
Q - 2 o - 2 o - 2 o -9 o -9 Q - Q2 Q -2
- - o 3] 8] o m m <+ + + 10 ] '] ] I~ ] r r r o
- - - - - = - - = - - = - = = - - = - - =
o o o o o o o o o o o o o o o =) o o =) o o
o o & o [ o [ o [ o [ o [ o [

— BETHISOETE By iiife: WISk Gy Rl ehip AT — il THISOETE By I Fr. SMTI Y ke bk Rkl 35 e it

§4 BEAWRE

4.1 L (RESLEDH) FHh

P4

A %%

EARE MR LH
HIRR

=R

BN

e
Motk
FIR

B

A I

Rz

2017 4F
1A 13H

%, Wid. 2012 4 1 HMABEEEE
HARAF B BT, SGAE ETF £ 5,
P Bh BT = i AR A L T A,
PUAFBIE T3 BAR 7 I(TMT)50 =2
Gy R IRE O 5 4. A b
UEY %% 80 22 2 T i e BOIE 757 4%
RS, FIEWH % 80 5 AT
AR EOE S T 3 4. HRIER T
& RAL P L (TMT)50 22 5 BT sl 3E
BOE S Bt R e L 4 HRIR
300 M= SERE R H o POE S B4
AR HIE TR IE S A S U SOk 274
B RV 300 = IS TR R K
I e ot A

b

=
hiss
it
o

7

'~




TRUE L TF5 BRI P2 (TMT)S0 32 5 BUFGRIE BOIE 5t 2 4 2018 56 1 TR

E: 1 Ak EEEeEHENER O WV S FREMH, JaERe2 N ER H L,
L e o BB AR B AR MRS E I RoE I~ CERD HI;

2 UEFFAOAE IR SRR HEIE AT 2 GIEZR L AL N 52 BEA B B A NED ST IES
ML AV FRIAR SR E o

4.2 BEAXNREM ARSI EEM T H ORI

HEEHAFY: ARG HA, RESEHNHET (PRI EIES 55
FEGVE) « (ARTFEEUES R G SIBEE B INE) A SRVEHNI N L 24 TSIt ¢4 0 14
FUSE LR AR G B < RIS i O A 58, ARB ISR TS B 51 0 Ji DU 2
AE G5, AR HI RIS TSR T, ke NSRRI G AR
HEIBFBAREEEI, EREFEEHAE AFZIAT N SRS G E LS R4
B RIEREI I & A R RIE -

4.3 AP GEIUH
4.3.1 AR 5 B RPATIE R

R EHN CEIBGE R T FUNEMBBR AR, WREBH S =H AT
Wikl . B NEN T HEE BTN R AL, 58 B0 10 %0 A 5T
ey Ry . SEEE A @ NSRRI, MR kR i, Sai. %R
WGBSR BB IR BRI PATTAIBR R ), BB A G LB AGE B N AT LA E 3R,
L BRI (R 7 EE e R S R o S8 BN AR SSHIE 7T R 7] A BT BT 452
WALETTIG BB TR AL S B LA TR 21 1 ) L

4.3.2 RER BT RNIEIULH

HGEHN R AR EAE 2B EHRARZ S, L RSB 2T
Zy FA) 2t 332 D ) S 152 5y o A PRI SE B AL A 5% SRS st 3l 1P 58 5 i A A ) ) T A
W58 5y, BN BRI R A G A B ARSIk, PRl x&E, Saiklif
RAGER R LEI AT BRI AL 5 55 B ob

AR AN, AEE G TR 5 2P AR AL IR B & R A R R UAT
FIEGEHNARRAEZS S5 AT 50 7 H R A5E 5 AR RSB IR IR 58
Gy R I AR S 2 H SR %I S it S N R R DA 7T RE- B0 2152 2 AR 2 A
BRERREEZHITNA.

4. 4 G NS BH RIRAZ AR

#
W
=
Vs
=



TRUE L TF5 BRI P2 (TMT)S0 32 5 BUFGRIE BOIE 5t 2 4 2018 56 1 TR

WAEHIN, MWENEREFEIERE, SRR R, RMECEAX %M. TIT50 15
AR AN T B 1.01%, T RA&KRE, i BN RUg e _IMERATS, JER/D
BEATIE . MATMESRE , AR IS0 RRARSS . EEZ MR IE s, %
o AR AEERERL. EE . R ST VAR SRR

KTARESHIEIE, (ENLHRITHGRIES, B UEFRE 98% 1 KT, HA
SEFR T o LV (K ER B -

4.5 REMANESHW SR

WA HAN, ANHES I A EIG K Z -3, 32%, RIS fER K 2 -1, 01%.

4.6 MEMAZE ST ABRES T HETE N

AN, AT RS A TAE H U 0 Bt N BeE AN —a A
B HEIR T LTI TS

§5 BEAFIWE

5.1 |MEMREEHTHEFM

o 22 4 B ) EL A

=] T T
T i H S (o) O

1| 71,551,205.05 97.74

Hodr, jgE 71,551,205.05 97.74

BERBT

3| MER BB

Hrpe fiF

B SRR

4 | EEER

ERAATAE AR R

KNI Sl B

b KW R ) SR AR

SRl B

BATHBRS T &M 26T 1,657,007.41 2.26

HAth %5 5= 732.49 0.00

&t 73,208,944.95 100.00

9
VE: BEAR B S H B T T IR AR R (R

5.2 MEWIRBATW A RHBRERFAE
5.2.1 MEHRBEHEBREZT U RTABRERRAS

% 5 BT 311 0T




TRUE L TF5 BRI P2 (TMT)S0 32 5 BUFGRIE BOIE 5t 2 4 2018 56 1 TR

A5 RESl KmE O i 3 4 B HEL L1 (%)
AR AR MG Tl - _

v}

T

il i b 44.361,996.31 60.89

@)

LA N 78 NI S W& N Y |
BRI

w)

IR

R AT

g liibes e oy a4

T Q||

1R O

5 AR PAEAIE B AR
5k

.

19,993,983.90 27.44

ERApNI4

P 3l

FH G5 A7 45 AR 45k 3,287,465.60 4.51

BHERT FEAEANR 55k

KA PRGN It B

R R ARS AE A AR AR 55

A

PAFIA 2 TAE

A ARE R R 3,907,759.24 5.36

wli=lo|v|lo|z|z|c x|

= PAN
gZia

=nan 71,551,205.05 98.20

5.2.2 EMIARPEBEZAT U RIBRARERRAE
A B S AR AR RS A AR IR

5.2.3 MEFREATI REEROER R R R R HA S
AT AR A WA KA B PR

5.3 MEWIRILA SOHME HE:E B 1#+E H B R/ R T+ 42 R B R A 4

5.3.1 REFIRIEEB I %A SOME G E ST FE AR/ R R+ 42 R
BB

e | mEmem | mEsk | 4R GO | ArhE Go | Do
EeBl (%)

1 | 002415 I AR 106,884 4,414,309.20 6.06

2 | 000725 HAEN A 736,619 3,918,813.08 5.38

3| 002230 BRI 59,863 3,641,466.29 5.00

4 | 000063 G TH 116,636 3,516,575.40 4.83

% 6 U1 FE11 0T




VRIE B 715 BAR S = (TMT)50 22 5 BTG BOE 4% 7 2 4 2018 4F58 | EE A

5 1002027 I3 AAR I 255,040 3,287,465.60 4.51
6 | 300059 KM E 175,285 2,967,575.05 4.07
7 | 002008 KIEEE 52,021 2,845,548.70 3.91
8 | 002475 ALY 107,161 2,591,152.98 3.56
9 |002236 KAy 97,002 2,485,191.24 3.41
10 | 002456 MRFERHEL 118,295 2,396,656.70 3.29

5.3.2 REFIRPRBLI %A SOME G E ST 5+E BB K/ EEFF BT A2 IR
B4

ARSI AR IR AR R AR B AR

5.4 MEWIRILGIF M2 RBFFRHEAE
AHE ARG ARRFFE 67

5.5 WMEHIRIEA SOHME G H & ™ 18 Hp R/ HER AT LA S B R WA 20
AIE AR IR R FEA 7

5.6 IREHIRIZA SRYHE GBS T8 LB /NHRE B AT 48 B STRES:
e ik

I G ARG IR ARFFA 57 SRR SR

5.7 REHIRIZA SYHE GBS T 3E LB NRTF I AT L4 SR BB Y
il

ARG ARG WIRARFFA SR

5.8 IREWARIZ A SOAME 5 FE G B E OB R/ R4 R A8 BUIE R 3 B 48
ARSI AR IR AR FFATBUILE .

5.9 MEWIRAZ S BT IBAEBZ 5 B
5.9.1 RE RS E S B H B B Re G A48 25 B 40

RIEAREEFAE, AEEASHBARYIALS .

5.9.2 AEEHREBIRRRHBREBOR

WRIFEAREEFAME, AR-EASERABHITS .

#
=
i
=




TRUE L TF5 BRI P2 (TMT)S0 32 5 BUFGRIE BOIE 5t 2 4 2018 56 1 TR

5.10 MEHARSE SR HIE GBI 2 H LA
5.10.1 AR E RSB B BOR

WRIEAREEEFE, AL HEEBMRL S,

5.10.2 G HRAEST T K B FUH RSB H A

RIEAREEEFRE, R LS H5EBIL S,

5.10.3 Z<3AE 73 5L B B

RIEAEEEFE, AR RS,

5.11 BRAESMEHE
5.11.1

T A 2 AR A AT T AT B A B B GIEZRARES 002027) AP HAMIESR (1K AT 3
IARA P EMMIILRME, ARG g H AT —F AR ATTHET TR,

ZIEFF AT AT 2017 ££ 6 3 8 HRATAEFR, IR KI5 e 4 7] R SAT, RIKIEE
TIRSE,  # b EIE M 2t 07 M B LA Ak LR

ZIESFRAT AT 2017 5 6 H 30 HIRAMTASEFK, PR K 5E A 7 HKFHMF, b
RN 2 7 M B LA AL DL IR o

X EIRUEZR R R P U] ARG oa e &, EHIREEFa . &
RUEZF A3 BT AR 7 1 B AR VR R AN 2 = L 25K

5.11.2

AT SR+ A4 BORBOE R B FIUE R B, AT & BRI E
ANFRE b BRI LA H RN

5.11.3 HARBE =R

e R & )

1| RIS 400.60
2| MIERIERE K

30| RHBER) -
4 | MUYEHIE 331.89
5| MUHIEEK

6 | HABRIEK

=
(o0]
=
¥
=




VRIE B 715 BAR S = (TMT)50 22 5 BTG BOE 4% 7 2 4 2018 4F58 | EE A

7 | FERETRH
HAthy _
9 &t 732.49

5.11.4 G HRFFA BT B0 AT e Bt 2 B 40
ARSI AR IR AR FFAT AL T 5 IR B0 T e 4 5 5%

5.11.5 REWIRET 4 BT A FE LR SZFR 1B A0 A Ui A
5.11.5.1 REFREHERF I +2BEPFEREZRIELA B

ARSI AR IR R B B i+ 44 B S R A A AR R A2 BR A1 DL o

5.11.5.2 HRFIRBLH BT F43 B 52 AR A7 AR L0 52 PR 1% 10 1 i BH

AT A T IR BN BB Ry 1144 BESR A AN AE I 52 PR AT 00 o

§ 6 R AEEHHES

B

T H IE TMTS0ETF
i 75 W HAT 5 A AL 13,771,449.00
i 75 1 1 1) 2 4 R A 47 i 500,000.00
P T HA B ) 2 45 A T [ 7 0 750,000.00
it AT BE SR LA AT (B /b DA - 45 571D -
i T AR S8 A i A 13,521,449.00

§$7 ZEEHEACHEARERELESHR

7.1 ZEEBEANFFLESHFRIFEIL

AR 0P T T Y DT 4 R A L
7.2 ZEEBNSHBAREBRRARSK 5 WA
AR P 3 T T T 8 4 A AR L
§ 8 HMBHH RRIHAMEER L

8.1 MEMN B—EHEF A E SO LHIE B BGET 20087 1F 5

%09 U 31 0T




TRUE L TF5 BRI P2 (TMT)S0 32 5 BUFGRIE BOIE 5t 2 4 2018 56 1 TR

# A P A e AR AR WA IR TSSO
7%
AR AL N

w | g ﬁﬁ ;h@‘ﬁJ . o - i
% |8 BB B 141 43 el g | R R El
2 20%[9 8 1] X ]

f/;JL 1 |20180101-20180331 | 12,986,780.00 750,000.00 | 12,736,780.00 | 94.20%

PR A

AT GAFAE I — BB A B AL A 2 B0 20% 015 DL, 7T

b
Ex

LR LR

BB [B] T 51 A B i HE R 2B sl HEAE G RS IRl R, 3 a8 BT TGk S A2
I G B 7 DUNLS B < 03 AR A N RO BE o] I, B S B A N TT BE T vk S IS Tk [ o ) 4= 70

&

T R R ARG Ee R Y & N7 IR /NS R S 2 A

9.1 FEMFHEZ

§9 BAEXMFER

L v IR 2 M P 2 8 bbb e ST e 3k < BT R 2 W) R S AP

2 HERES B PR A

FFAR TR B BL I SO

W

FEHERAIE B3 AR (TMT) 50 52 53 B4 I F s e

3. CURIE 75 BRI L (TMT) 50 52 5 BT IR HUE R R B S R e A D

4. CIRIEHF5 ARGk (TMT) 50 38 5 B i X Fe B0k 7
5 v (IRUE TS BALLE L (TMT) 50 58 5y B4 FF i e A0iE 7
6 JEEEH A G TARALIE B

9.2 FFHHE R

FAR R e ELAT IR A 7
Hibk: b IR R AE 7088 B4R R 4T AR

9.3 EFEHAR

#
#

H
Bk
g

Sz
St

SFRED
SARFU M)

SRS T AR AR R < P PR W) ELR R B AT, B AR E LI TR P B R

EHARAFEN.

BRBEXARE BUA SN, TEEHAESEEAFRESERARAA,
BRSO S 400-887-9555

P3k: http://www. cmfchina. com

%10 I

=




VRIE B 715 BAR S = (TMT)50 22 5 BTG BOE 4% 7 2 4 2018 4F58 | EE A

HrESEHARAR
2018 £ 4 A 23 H

R S N



