HI G Wl R & I T B S & 2018 458 3 TR

HAZEH RS HIEFRRES
2018 58 3 FHEM T

201849 A 30 H

ESEHEN: PAZERSEEARAR
HEFTEN: PEHIERTRGERATR
wEXHEH: —O—/)\FE+H_TNH



BT ZAE Wl ViR & RIE T B & 2018 58 3 TR

§1 EERR

He G PN B HE S MR SRR AR & P B R AE ARG 3 R PR B E R
W, IR AR RSN HERA AN 58 B AR AN ) ST DA

B AP E LR AUT R A IR A AR ARG S FRE, T 20184E 10 17 HE
BT ARG T bR SRR B A SIS A, PRE R N R R
B RPUERRIE G RN .
BB N LSS T SRR S R A BN S FH 2R 58, (HAVDRIE SR —
SERIA .

HEGIRA SO ARIIARELI . BHH R, 308 7R BT SR A A4
5] T A ke <5 () 4H B3 B

AR I 55 BORER R

AAREWE 20184 7 A 1 Hilg® 9 7 30 Hik.

§2 EH&EFERmEHR

BE 4 IR I EHE RS
AN 310328

5 o ARG 310328

S (b BT
BEE&o LM 20054 11 A 10 H
i 7 AR k4 3 00 20 1, 360, 392, 096. 98 i

AT IE A BB 2 T R TS KB 30 /)
MR A R A E AR SR AR T 10 BT A m], AR
3 5 P E 22 GO R SRR M R R B 3250
I BB B SR, B 7™ i H B KSR I T, R
RGO IORR B E, PSR R L SR v Y

ez o

5 H AR

Bt s AT R BRSO BN R 4, R 3 #05




BT ZAE Wl ViR & RIE T B & 2018 58 3 TR

BB, ABERI ATEE” 5 “ABoEE” W
LRIFAT IR MG o AT G R IR AT (M 4L B 55 5
B, CH MR HEE TSR — G A,
“HFW R MR . BT R WA T, R
I RS 2 T SRR B (K — B G L
[RIE, AR AR BE T N P I 3 2 B8 e A
—AAMM (Active Asset Allocation Model) $7RHI—
PGP E AW R, TERT SR T LA BRI A 5
TR — BB T %o B SR AT 458 TR
M i L 5 R R 1B 0 R R | B R R AR R R AN T
Byorhr, HERTUE s KR R Rra R R B i L
WAFRMEE, SRS, PRRrsREns
JRUS: VB JS A R R . FEARE G i B st B v
FESE K IREE h E 2V R R, TS B E
ZTFHIR RIS, MR KB P R R P Hi 30
FEBRRI S FE bR PR A0 AL HEA TG I R, DA SE A 2
() JE 4 B BT R B4 4 %A I B e AR e e
A A R AT IR

RE— YR 300 TREX80%+ U R AL () Ui
X 20%.
AFe gt — R T AR R MR G RAER R i i e, H
WS AU et e TP R &, R TR R

JRURSE YA 7 4 A o R RS R AR gl B E L RS
e 25 5 % A 14 SIZ it AR F IR B B8 T TSR AR R ST
Bt .

A5 UN R EREEHEARAR

s
B | B
iy
Jui
~

I TR RAT e B PR 2 W




BT ZAE Wl ViR & RIE T B & 2018 58 3 TR

§3 EEMSHEIAMESHFERI

3.1 EEMFIEHr

AL ARG
i
sl R LA
(2018 4E 7 H 1 H-2018 4£ 9 H 30 H)
1 A B se Pl 1,995, 447. 98
2. A A -51, 400, 623. 06
3. IR 253 4 3 BRUAS S ) -0. 0376
4. IR FEE T 1A 702, 820, 431. 34
5. IR B A1 H 0.5166

A D A CSH asfe i S A AR . BRlaE . AN CR &2 i E & sk
) FHERARSC S MG RRA,  AARNE A sl as n_EA 2 fe i (EAR sk e -

2) BRFESWEHER CHIFR T EGWE R, B8 ST 5 T, BEAEFERA AL
WSS 5 e S LS AT (Bildn . g kIRl 254D, T NN EREE 5y 5 <6 (1 25 30T 3%
Ja, SERR R KT EAR T T AT

3.2 HEHERI

3.2. 1 ARG WIESHBUFEIKR RIS RS B Al s 2R LB

FEEEK | gtk | kgt
HHEIE K
M B e RipfEZE | EHERE | BIGEER | ©O-0 @-@
@) ESE)) HEZ®
=4 H -6. 77% 1. 44% -1.52% 1. 08% -5. 25% 0. 36%

3.2. 2B EE A RAEMUKRES RIHHMENMKRRF) KI5 R L5 LBk
WERZRFN L
BTS2 (08l R A BIE A R ik 4
ST YK 2 5 b B LB S 0 g S A0S EL
(2005 4 11 H 10 H# 2018 429 H 30 H)



BT ZAE Wl ViR & RIE T B & 2018 58 3 TR

498, 73%

448.86% 1
396.99% ,f r
349,11% } \U
209,24% r*k}. Adl

249.36% | !
f | ( |
199,49%, ’V H LB &
. L
149.62% P H L
N am /{‘ ”ﬂ1 We?

99.75% / WYy
49,87%
0.00% |

2005-11-10 2008-01-04 2010-02-27 2012-04-22 2014-06-15 2016-09-07 2018-09-30

|— BAEEFHHRS — 1554

§4 BEAWME

4.1 Z¢2HE (RESEENDA) FN

EARRGRESZHBIR | iE5F

A | %S Mol ]
AEHR H 3 BAEH
TR

FRRSAE, LA

2009 i A Rl Ok A,
2009 £ 7 AIMAH G EE RS
EHAMRAR, BT
AL R M, PUEHTT
G TGRS RUE SR 5T
S, WG RGHY
IR e a2,

AFE 4
ZEHE | EEL | 2017-10-30 - 9 &
¥

MR sEE, B,

2012 4P S T S RiAE O TAE,
W AR T AW = RS B 3 A
BRATE . HREESR RO A R A
2018-03-14 - T | EN ERIUEFREIRA A
2015 4F 10 AN T2 55
SEHARAR, GARAT T
R, FEELTEPEE, PEH
TS B Wl IR A BNE 3 %

D

(SRS

B M
H o b




BT ZAE Wl ViR & RIE T B & 2018 58 3 TR

| | | | | e He s,

AR RMER, AR H O e R .
2. UEZF AL 5 SGEMAT W B2 GIEZRAL A N R SR BRIME D) HIAH G AE
4.2 BEANRE PN AR SEFERTE B

FAREWIN, ARGEHANRET GEFE) « GEFRREESE) LHEEEMR
I, RS G RZE, AFWSEEM . B o5 5 e BNE 2 & 5,
T T A ] RS (R B il b DR AU SR 5 KR 2

ISR BUBAFAF SR ANE M e & R RUE, 5 S 06E Lt . 28, Aike
W AR GEHNES QAR B LW IT A RENRL S RATTIHAA 250K
5 RHMEAT A ARG 57 I BB IR, AR H R SR AR 478, JE
AR E . B U, TRy T SR A S .
4.3 APRGTFRRHA
4.3. 1 AP 5 ERIHATE L

s QEFRREEEFHEAFXTPLHHEHRIFEIL) » AAFEHE T (A PS5
%), ARG E . TAERIEL . RAEAEOR T B W 52 A7 28 5 JR U AE B Y
%5 (BRI FC T SRR ZHIATE) ARl ARIES G A G RBTRE
FAXSARSLAE IR, B ORS BB AL S AR RAR B . IR BN S5 B2 P 5k 5 T 247
KPR [N, BB A 5 AT 9 8 AN S 2 A PP RN SR A A48 5y i
FEREE R IR

FEBLB AR ST, A2 B GERIE FEER T TN 58 36 0 T VA M B B RS AURE s $E v
BRIHEAIR AL, RS HE FH A PR RN &, LA P50

FERZ AT I, A m IR E IR S AT IR IR B, @ s TEh ey
WA AP 5 o B B, B IR S BB & AT AP AT L=

8 H ML AN 5 2 B PP 5 T, AR 2 ) XS B B AT T e 1 AN ST A X A2
GPATIE DU E AR W A RCRVEAL o R SR IE 0 A R 45 2 A1 [R] 17 58 2 BN 22 22 1)
BRI A AL IREOE 0 LEGE T A 2258 S AU TR A o WAl R 22 S 1 LR AR T
TR AAR A W BL S SV AN Z= 2N A L AN R I 1) 7 1 24 m) 8 B AN [R] 180 B 2 5 [ 1 52
GWISE G ZEBAT T 0T W T AN Gy, R RIRTEE A Z R AR R 19 52 S T

5



BT ZAE Wl ViR & RIE T B & 2018 58 3 TR

NRMIERZE G 3T, HIWIAE G 2 15 A BRI R td i .

AN R F AT BTSSP R PR R TS, PR RAT T AT S G
B, APRAE TR SRS . AN, R B A8 B R
4.3.2 AW HIT N LY

AAFGIE T (REZGEBE GG MR, WE LT ERB St L %
Fir Al B8 SEUR A T2 5 AR G HNE I 5 22 5, JRRle BIESE 7 5 %28 5 i H o i
R LA S 1 43 i A o

RIS ARG N R I FHZ G OB AMEIIN, AAFPHREIES 50
85 T A FESEMN [ H I 18138 55 BRI /0 (4 810 28 5y i i UE S 2 H s &0 5% s i
LR U 2 R W 2H A O B e M T R AR TR R B2 5, AR BN A 32 5 R
ST
4. 4 1RE B EE BT RN SR I
4.4, 1 i I FE AR BT RIS AIE A 3 B

2018 4 3 ZEfE, Jif94 AREUT L 4. 81%, MATMIRECKRE, Ailifth. SRkt
RWCRESE, TR, B2, B SRkIR AT, AT, AR 3 LS T
RILR IG5 A . BRI BERE, T BURN TR DAkt — B Eg, M6 ki
K E AR O 2T g . FEIN_EE BRab A _BAT, ARSREAKE ) ETr, S 2 MUK
(RIBERA I . IASAE AR, A BRGS0 T I SRS s X T R BRAEE, B
AR EBORAEH G, 2 ol g R kil b A4

WA, ARSI FE A T BB, AATARA BT 2 R A AR T ik
ATIREER T, JEPERCEARI, LAm VR LU ARG (1 5 2 W) A AT st B A e 1 B ORY
SE PN TN DA BTSRRI 24 389 00 7 A K 2 2 ] (O 9 R A g o
4. 4. 2 s I 2 1)L SR I

AFE ARG W ERIUN-6. T7%, [FHSFHEUERDN-1. 52%.

4. 5 MEBINESTFE N & H ™ ETE U

oo

K&
N

EX

§ 5 HAGHRE

5.1 MEPREGH=HEFMN



HHZEE RS RS BIE SR B 4 2018 4F 5 3 R
B SrsY
FFs 5 H &1 (7o)
(¥ A1 (%)
1| PR H 538, 916, 281. 02 74. 87
Horpe e 538, 916, 281. 02 74. 87
2 | BB 336, 205. 98 0. 05
Hr: iz 336, 205. 98 0. 05
B SRS - -
3 P R BT - -
4 | GRS - -
5 | EANREERH 95, 000, 000. 00 13.20
Forpre SEWr R IR SR IR B b o - =
6 | BATHEHMGERES &S 85, 332, 998. 58 11. 86
7| HoAh S ImBE 210, 036. 52 0.03
g | At 719, 795, 522. 10 100. 00
e RS ARIT A @A G WL BT T L
5.2 MEPREATW A RBRERRAES
5.2.1 MEHRIZATW RN RARERTAE
R GRIE| AfHrE o AR
EEBE (%)
A ML ARG Bl 184, 868. 00 0. 03
B PRAM 2 -
C [ili&k 302, 463, 837. 13 43. 04
D [HJJ. Ty BRRSOKAE PRI R 295, 680. 00 0. 04
E [k . -
FotRmEEL 3, 906, 239. 00 0. 56
G prilisii. CAmEBOL - _
H (sl - -
I |5 S8 %. BAEAE B RGL 12, 472, 908. 26 1.77
TR 132, 865, 542. 35 18. 90
K |5 =l 66, 047, 559. 79 9. 40




BT ZAE Wl ViR & RIE T B & 2018 58 3 TR

—

LGRS 55 A 55l

10, 289, 964.

14

1. 46

BEART TEANEANR 55k

438, 779.

55

0. 06

JKA L IR N I A PR

o |=Z= | =

Ji R 55« BN ELAR R 55

vl

A

PA RS T AF

9, 950, 902.

- | O

S R E AR R

=
2N

e
o

fit

538, 916, 281. 02

76. 68

5. 2. 2 MEBIREAT LA R BOBER A R E LR A S
K G R IF I I 52 WL T

5.3 REWIRIEA FRHME HE ST 1FE LR/ HEFF BT+ 48 BB R B 4

B B o O RE

T % SEARHS % SR FR Hm (%) e E Oo)

{E Ee 1 (%)
1 600519 wMNFE 52,807.00 | 38,549, 110. 00 5.48
2 600036 HRARAT 935, 700.00 | 28, 716, 633. 00 4,09
3 002304 VTR ey 218,934.00 | 28,023, 552. 00 3.99
4 601155 B 953, 220.00 | 24, 964, 831. 80 3.55
5 000651 M 1L 2% 552, 332.00 | 22,203, 746. 40 3.16
6 603799 Ly g 394, 420.00 | 21,018, 641. 80 2.99
7 000858 R W 307,840.00 | 20,917, 728. 00 2.98
8 601009 B RUERAT 2,633,599.00 | 20, 147, 032. 35 2.87
9 601336 HT LR 398, 700. 00 | 20, 126, 376. 00 2.86
10 000002 Ji ®BaA 818, 800. 00 | 19, 896, 840. 00 2.83
5.4 MEPIRZEGFSBFHIRNOBHEBRERAE
B o 3 G P
Fe 515 AP N E Oo)
1E Eef (%)

1 E K7 _ _
2 P47 2 - -
3 SR ds - -
Horb: BUR M 4Rl - -
4 A - -
5 Al A R SR _ _




BT ZAE Wl ViR & RIE T B & 2018 58 3 TR

6 HHOH SR - _
7 A EEA (Rl A2 57D 336, 205. 98 0. 05
8 [F) MV AE B - _
9 oAt - _
10 | &if 336, 205. 98 0.05

5.5 WEHIRIEL FOMME 5 E S B 1$E ELBI R/ HEFP B BT T4 5 B3R B 4
NfhHE | HEETTEE

Fs BFAS | BB K& (k)

(o) Ee g1 (%)
1 128029 K BH e fiit 3, 047. 00 | 336, 205. 98 0. 05
5.6 MEBIRIEA RME G EEF = E L BIK /MR BI04 B = X RHIESF

BRI

I AR WIRARFFA 57 SCHRALESR .

5.7 MEFARIEA o HE S F = +E LB KM HEF BT L4 R &R E N
il

AIEEAR I RARFAT SR

5. 8 WK A FOMME o 2 & B 7 19E B A5 K/ HE R B B A8 BUIER 3% B 48
AFEEAR T AR ARFFATBGIE

5.9 MERIRAESE R KB 5 0L i B

5.9. 1 MEMREZEET R KBS BIRF SRS 28 A

RIEA IS AR, FEEATSERARML S .

5.9.2 AESHFBARRMBHBOR

RIEA GRS AR, REEATSERARML S .

5. 103R 5 AR A S5 19 B B 5238 5 o0 i 9

5.10. 1 A3 EH FA BB EBOR

RIEATE SIS AR, AEEAGSHEGIELS .

5.10. 2 & HIRAZSHH K EH U F Mt B4

WA SIS AR, AESEAGSHEGELS .

5.10. 3 ABIEGRAREE N

RIEATE SIS AR, AEEAGSHEGYEZS .



BT ZAE Wl ViR & RIE T B & 2018 58 3 TR

5. LI RAAME Mk
5. 11. 1 AR H U AT 144 USRI RAT AR A HHBCAE 1 Ik I 3 ) ar R A
HITETE . A KRBT AT+ A2 EZ7 B R AT EARBR IR HRAT (600036. SH) R HUER
47 (601009. SH) FHr 4% i (601155. SH) 4k, 7E 2 gl H BT —F WA Z 2 A
TFiil 53 R $1 T T o

L ARAT (R W B B A&/ 2018 4E 5 H 4 HEAR 1« R EARAT LR R I
BEEHZRSATBRNEREATR” . &80, HERITRGERARHTAH
PR B B SR LS T ) A 2 A i R S 52 3 v [ ARAT ORI B
B RS IATEUE T, AbTEKk 6570 370, BT 3. 024 F T,

P UERAT T 2018 4E 1 3 29 HIRAT T “ T mUARAT IR A IR 7] 96 T4V L 43
ITATBAE T B A - @BV, BT RS, Ek T #HE
ZoE R, R EARAT B HE S L VT IR R AT BUA X A w1 Ak LA B 4
BT

BrimdEe T 2018 4 1 H 24 HARAG T “RT MET AR riadt g T
SR RIS ERRM AL o &8, A7 KEHREEENTARES 12 4
H RITRIA S USR] 12. 34 1270, #8id 1000 J56, H[HAF 2015 F4 5 1
BEPPLEE 10%LA L, HARR AN T UEE, B 2018 4E 1 H 11 HA ##,
Hh [EIIE 75 M B A B 28 A VT o I Je e A JT L TR R

RIEGEBANNN ERFHEASI R = FES s M s m, A
BEAB AR L 4 A B = FAE SR 4 s
5. 11. 2 HE & H BT AT 44 SIS HH L 4 A TR R0 1) 48 B I S I
5. 11. 3FHABTE =1 B

7S 7 & (70)

1 FHARES 103, 231. 36

2 JSZSCIE 73375 Bk -

3 INAidilel] _
4 ISR 57, 481. 28
5 N2 FR R 49, 323. 88

6 NIV -




BT ZAE Wl ViR & RIE T B & 2018 58 3 TR

7 P2 _
8 HAh -
9 =ann 210, 036. 52

5. 11. 43R SRR KA HIAL TR B BT R Bt B 40

E ot da
7 ARG 55 44 Fx o e E Oo)
HHE H 11 ()
1 128029 K BH ¥ £t 336, 205. 98 0.05
5. 11. 5 & WK BT+ M EH AR E Z R E AU A
ARFE G AR AR AT+ 2 S P AT IE 2 BRI .
§6 HHRRELSLHED
=R VR
AF S B 3 4 4 AU A 1,371,413, 085. 12
15 BASE 4 50 R A A A5 6, 943, 318. 26
ke i 3 2R 4 e U [m] 4y 17, 964, 306. 40
i BASE S 47 7 A sh 4 40 -
A A HA AR 4 03 i 1, 360, 392, 096. 98

§7 E&EBEANZHEFRERBALAESRER

ARG IN, AREEE AR EIZHEA R SRR SR,

§8 FENMHEZR

8. I&5EXMHFHEZR
A IH;
53 U U 5 B L BT B 5
K
e

i
D>
o

<
>
I




BT ZAE Wl ViR & RIE T B & 2018 58 3 TR

THRH #5525k 55 A
5E IR T 5
oAl A&

8. 27 B R

R EE SRS AR IR R SR A SRS LA
YIHCE T ARG B RIE ST NRERT: TP 32 25 A 15 IR R A I
[N A 25 OB T A 4 B N T e AR 4 B FE AL Jy: o B 3t T b L

100 5 11 2.

8. 3& [ K
RSO AT R A S N MR T E R, HATTEARRE & B M sl 34T & 1,
WM AL www. swsmu. coms

HARGEESEHARAT
—O—/\$+H=+NA



