REFHBREFRERSHIEFSRRESE
2018 458 4 BFIRE

2018 £ 12 A 31 H

HEBFHN: ZEASEEFRALAA
HEELEN: FERVBITROERAH
WREXHHER: 201941 8 22 H



TREEFHERIEHC BIR A 2018 4£58 4 R G

§1 EERR
S 4 R E N O 2 AL A 2 AR VR R A B O R L 12 SR o K
FEXT AR ESPE L HERf AN e BEPE 2 AN 1) R A 54T
FEEAEE N ERVRAT RO AR A FARE AL S SRS, T 20194 1 21 HEZ TA
G RIS iEbR . ERIAEHEMEFENE, RIEEZANBAEERRICE. 3P
B NS Ud) S
FEEE N KR LSS A B 520 B ) A B A F 2R 58, (A RIERE & — e a R

0

SRRSO ARILAREIL . BB W, Beo & TR 5B R AR R AT-2H B A
B S AINEEE AR LSS

ARG W 55 BB R G H T

A HAN 2018 4F 10 A 1 HiZ % 2018 4 12 A 31 Hik,

§2 H & RBEN

FE 4 TR FREFHLE RIS E R A
Gy AR 001910

HeEfErA L RTF iR

e Cilecy Ve | 2015 4F 12 H 8 H

i WIR S AU A0 2, 184, 858, 936. 96 1

PR FREIE R ™, FE IR SRR, J14ATHE
PERIPZ 4 h E 22 B 7 5 IO R R B
SERN TN AoE e NI hE AR EIE TR SR S g
KR e .

BB H AR

AT R E MR 3 A 5 g BT SE & 1 e T A2,
B BTN RIGECE R ™ ISR, 1%
il RS (R R4 SR B8 e EAT U OIE 23 A B B
J14 R 2 3h N &8 B R A T S L A R A 1Y
Wz o

RRBBCETTM, ARGLEEHRBEW. BOK.
Wtk BRME AL KRR R, 7k
BB R FE TR R IO AT A B L.

Pt I AP BT T, AT e AE B SR AT A T
22 e CTlE S P e SN NI IS SIE RIS S N
SN, RS T2 A ST AT BN B SR &
BRI . BRI T 55 UG 45 R 3R AT 45
woatr, TERFEFSAGHL.

I S WAL 2 R BT T AN AR AT A SR T B
DR N e RN S e S R LB ]

#
)
|

14 W




TREEFHERIEHC BIR A 2018 4£58 4 R G

b, PR A B U A% S B I XU S Y R
AL, B I Bl A BRI S i BN B S AT

&L,
b o 60%*IF1 IR 300 F8 AN 25 2E+40% R BT 47 B A B (L
Ml 2% b e i 1 @ s
T ﬂz%@ﬂyiﬁﬁﬁé%@, FHOHAMA 2 A0 XS KT T A
FAMREE, RTAFMEEESTTIEE.
T AELUN TR P AR IE A
HEREAN Hh LA ERAT 1B A R A

§3 EEMFHRIPNESIFERI

3.1 EEMFIER

Az NRMJT

Bt Jl B LN

SR ( 20184E 10 H1 H — 2018412 A 31 H
)

1. A E B s

—61, 598, 612. 26

2. ARIHF

-241, 572, 007. 73

3. AT 32) 3 4 3 BUA HAF i) -0. 1104
4. ARFE G 5= e 1,981, 638, 903. 79
5. ARG A e 0. 9070

T

(1) AW OB fa 2k e AIA BN . #58iat . HARIRN (V&2 et EAR )

TIBRA RS IARAL AR A C LB et i A 24 se e A2 sl as -
(2) Pridst e SHE b AR A NNWBEE 5 2 e 1S B9, T 9% Ja SERRIS e 7K1 22

KT oA .
3.2 EE&HERI
3.2.1 AMEHES DI EIE KR RIS RS B #E 2 2 1 HL
X Mb 435 b 5 5 1
" AHEMKZE | EEKE | SRk N B B
B D b P Wﬁni@;‘wﬁ% O-B6 | @—®
TE=AH -10. 75% 1. 42% -6. 50% 0.98% | —4.25% 0. 44%
3 0 k14 ;W




TREEFHERIEHC BIR A 2018 4£58 4 R G

3.2.2 BESEFAERRE S RITHMEN KRR RIS FNLS RE A 8 R

B H
e A0 S T RN R R 5 ) 30D o 45 L A8 R VA i R () B S 3 0 L 1

33900 10 ....... ....... I S I I S ....... I S ...... I ...... ..... ...... ...... ....... ....... ....... -

01 B 0808 ok SR
1
1]
(YR (1 P | OO U W= A% S A SO SUSNRN USSR SN SR
WT-0 0 e T T
017-08-04
1
018-01-16
TV LR T ] | S SN SOS
04 B 05 [ [
01 B0 30 [
018-08
20181018 i
20181212

[}
T

=
o~
uwh
=1
wh
=
o
=]

2015-12-084

[}

— WG B PR — I B B |

T 1. AEEEIREAFT 2015 4F 12 A 8 HAR.

2. HRARSEGEFAME, EHSEBANYARESE RN HENDH W ERE G HR T
HE IR SRS EFRMLE, B0 HERIN A I G % 5 B & LB & 3k & S R 202

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

OG0T T Tl

§4 HEANRE

4.1 HELE (RESGEEPNH) N

ALY
44 mg | AAESMBEGERAR | oo e BB

1EHRH # BT H
FEERSR T 2015 4E 8 H
IMNZERRT ™, BAH
R AELEH | 2015 4 ) 0 RN SR =4
Kbl 12 H 8 H ot N. 2007 4F
9 HZE 20158 HY

ERTHe T

#
N
=
b
S
=




TREEFHERIEHC BIR A 2018 4£58 4 R G

HRTFAEAF, H1F
FE G E AR
BT IR
i%%ﬁﬁﬁﬂﬁ#
A e
%b¢¢mﬁ%ﬁﬁ
G BRI T A
S, WG A
a fii 7 ﬁ#&ﬁ%
SHEEH, HE
&ﬂ%?ﬁ??@
FRGIHS RS2,
2015 4E 12 H 8 H &
S AEZR FEFTHLIE R
fic B VR A RIE R 45 ot
ReHea,
2016 4£ 6 H 8 H&E4
R R MR IR &
RNEHF R TR o 4
23, 2016 4F 11 A
28 HR B AL R
FEME AL R T C B R
G AR T A
S, 201746 H
15 Hig & 45
PR BRI HEIR TR A
RNEF R TR o 4
ZH, 201756 A
20 HZ B AL R
FE 2 [F] 4 R T T B VR
G BRI T G
G4, 2017 4F
12 H 13 Hilg &= 44
RS R HRIR S
BRI B e i
2, 20181 A
19 H 2= A AE AR R
eIV A RE 45 ot
ReHea,
2018 4E 5 H 30 H &
SRR R IR &
RES R B e i
23, 201846 A
13 H & A48T 28 FEn
IR AL

#

p=|
biss

=




TREEFHERIEHC BIR A 2018 4£58 4 R G

GHEZH, 2018 F
8 H 23 HEASHHTR
REBASE 3 A H w WiT
TR & B R IR
EQAE e S asbLN

EEWET 2015 £ 8 A
IINZR R 7= B
FRSTE AR, BT
OS] i A
HWRZH, 2007 4
7 H % 2008 4F 7 A TE
BHOGI P= ORBS A =] Bt
Gz AT b i
TAE, 200847 A&
2011 4F 1 A 1EFA LA
Jr B [ 5 7 L A
TR AR E B fit
FFHIR, 2011 4F
1 H AT [ e i o 4%
WaR, #2015 4F
8 HERH 6ot = B
2\ ) [ S WA AR
AT R BE
20154 12 H9HE
AELEH | 2016 4 SR B AR TR
G4 5H9H Mg ea,
2016 £ 5 9 HES
AR FER LIS R g
fic B YR A AR S 4% ot
ReR &R,
2016 47 A 13 HE
A AT 2R FRETE 2 1Bl 4
RIGHERA IS
WRE SRS EH,
2016 £ 8 A 24 HE
SR R R
LN g e
2P, 2016 4F 12
21 HE AT RRFER
WA 32 2R T VR
L e e
ZH, 20179 A

8 H &R R
SERIEMNIHESE

B,

#
(o)}
p=|
b
S
p=|




TREEFHERIEHC BIR A 2018 4£58 4 R G

&7 T 2016 4
12 AR RE %=,
PUAE 2 55 F0ll R 4% %
TR R B .
2006 4 7 H &

2012 4 3 H EGAEH
SR THELABETES
HLOTREIW. E PR
i, 2012 4E 3 H&
2016 4F 12 A itEHr
AKIEEEHR | 2017 4 I AT T G
G5 8 H 28 H H BTl K.
UiE Je TMT ATk 4K
WS BB, &
PR R B
2017 £ 8 H 28 H &
SRR FEHLE R
AL E VR A RIS
A8 NN
ﬁiﬁmﬁﬁAm
FHREEREEEH,

e

M

&
|

T UEFR O B SGEMATE 2 CUEZR AL B3 SR B BRI MED A SCHIE « R AR R
HIAE AT H 1348 A m A A s B H .
4.2 EEANREH A AT S EENTE BRI 3HA

ARE N, AEGE NSRBI U LS SR E, AESEERAE
EER, WA IR E EE S AR AR AT
4.3 AR BT YH

4.3.1 ARG H BERRATER

ARIEGE NN N E RO REEMA S, LT AP 50 EARRE, IR
17 WEWIN, AESGERNHEITIER S GEFREREGERAF AP HH EHETEIL)
AT AERA TSI, 8 RGN TR AR IR M2 5 5 A P AT AESR B
WA, SRR A R B FEARR ML SR, RIS B SRR UM S %
AT FAT AL
4.3.2 RERHITARIEHHH

AREGEHNEY T RE LSS IREHE, WAE ST N TH. FHMEER
. SN, B HIARSE AT IR AE S 55 AT 5e 4 7 H A58 5

7 U o#k14 ;W

]:I




TREEFHERIEHC BIR A 2018 4£58 4 R G

AR A A Gy BRI UE S 2 H A & BB L. RS BA P R R INAS B S AFAE R R G AT
N
4.4 WMEWAZESEH RIRABEL T

2018 FEPUZRSE, BMATHRFF-FRIR R, ks b FAT I BN #8877 ORFF I
958 T 5= B (S 4%, [ 2 B A AE AR IR S . AR R RR SR BT R, T 2
JESE R IIEIE, T DU IR SRR . YT, CPT fREFTAR, PPI AEAE4S U Frj
FATAPT T SRS, AR R AT, ICR AR NMETHE .

W ai i 7ii, #ENVIZRREE, PEZEFINE TT, W2 IERsrE R T k. EiEGRT
Bk 11.61%, YUK 300 TRk 12.45%, H/BREE T EE 18. 22%, GRS Nk 11.39%. MATIRE,
BB, RS i EE S IRPCR IR B, Ala . Bk, BEZG. A OREE
ITERBIAE . HRMNBEETTHERE, BRMEBEK  “IORE BRI A BT I, W
STTHAORFE “RRRR” BRI IRBRE 2 7[RI L o 3™ A 7 457 55 45 O 1 i) j_E DR A58
71, JAVE R T W8 RAERIIAS R M5 XU B35 . AAE DT, LS T 32 B LR
i A gk 207 S m K, FATTA A EA G 4 48 N B O X T o T e Sk
AR R R R B A Lok, HIRATE T SO R, MRS o [ RES AE DUT IR B0 (A Y
S rh AR R R BT E -

i, VUL RIRFEER Y FAT. BARERE, FIR T ABONINY, F2
PR FEATH N AT IS IR, G5 R n AT 1], e 2l R i 45 s 8, [N 56 B 2k
KIEAEIL RS R EEIRSN N R . RISECHI R SRR AE 12 A, M= RATBOR
BRI, GIUR T TR = B U, AR SO Uy, R E B M TEE . SFEER
&, 10Y [Hfi F47 38bp, 10Y FEJFRAT 56bp.

BBt o, AR Uk, WigaEt 7 BN EBCEE R B BATR . A
GAA GO, AT E EORE T AR BT R SN, AR SRS, AR AT R A

WS T, s A RSB RS, TR as 3 AT, OUBT Al b B 85T ik
15 AR 4 A TR o AR B < AR AR A S0 P DAy P R 300 B e v 045 T B B B . {5 T2
AR kS e, A EAERASEmIEHRER, BiEH RS, EERFHER
e BN -

4.5 REFNESK SR

AR WA TR HEHT LB IE S B0 E N 0. 9070 TG, AR WIHE S A5 I K 3 -

10. 75%;  [F) 0 257 HE A0 HE 1 4 2 6. 50%.

%8 Ul k14 ;W



TREEFHERIEHC BIR A 2018 4£58 4 R G

4.6 MEMARSFAE ABEEEST = HETE U A

BT BT HEHE .

§5 BEAGWE

5.1 MEPREGH-HEHFN

AR S A AR T o B 2 — A AR H R e AR A NSO AN T N EE R 5

F5 i H & o e ST EE] (%)
1| Bt 1,371, 182, 547. 07 63. 92
Hrpe 5 1,371, 182, 547. 07 63. 92
o | HEEHE - -
3 | BEER AT 692, 030, 036. 72 32. 26
Horr: fiize 692, 030, 036. 72 32. 26
B SRR SR - -
4 | mREERE - _
5 | &RbATA R - _
6 | EANRE ST ™ 62, 220, 195. 33 2. 90
Horbre W R0 ) SENIR B
SRR j j
BATIER ML E &A1 3, 650, 916. 97 0.17
HoAh gt 16, 045, 674. 21 0.75
9 | &t 2, 145, 129, 370. 30 100. 00

VE: RIS ARG AR IE IS AN EAE G LT BT I A S E Y 45, 092, 175. 26 J6, AR %
FEVRE ELBI R 2. 28%

5.2 REMIREATIW D ROBERRA S

5.2.1 MEHRBATWA RSB ABRERRA S

o L AR GO 5E$ﬁ$@ﬁww
0
Y-S 7 N i1 4 28, 542, 507. 68 1. 44
KAk 3, 703, 632. 00 0.19
i3 M. 843, 077, 823. 86 42. 54
HL 7. #T7 RARROK A = R
L 2, 382, 000. 00 0.12
| 25l 12, 170, 399. 10 0.61
Foo| fRFEE 3, 630, 144. 00 0.18
G | Adisk. g ATHEBOLY 32, 757, 962. 80 1.65
H | (EmAEmok - -
I &R ARG BRI IRSS 35, 468, 440. 81 1.79

9 U k14 ;W




TREEFHERIEHC BIR A 2018 4£58 4 R G

N4
7| Rl 203, 953, 318. 76 10. 29
K| ik 130, 973, 346. 60 6.61
Lo | FLGERTRG 55 M o5l 1, 204, 000. 00 0. 06
M| BRI TR RIEOR R S 871, 000. 00 0.04
N | KR FREERNA JL b H - -
0 | ERIRSS . ABFAH ARSI - _
P | #AH _ _
Q | DAL TAE 26, 605, 796. 20 1.34
R | Xt RE G R 750, 000. 00 0. 04
S | A - -
it 1, 326, 090, 371. 81 66. 92
5.2.2 MEHREAT VA RIERERRRERRAE
A MME (AT RS T E R (%)
A FERERA AL - -
B 2 AT - -
C VP& b - -
D BEYR - -
E &fk 15, 492, 762. 00 0.78
F ST IR 15, 413, 884. 26 0.78
G Tl 6, 391, 840. 00 0. 32
H B EHAR 5,641, 989. 00 0. 28
I HERSS 227, 200. 00 0.01
J AR 1, 205, 100. 00 0. 06
K b= 719, 400. 00 0. 04
it 45,092, 175. 26 2.28
e LB R RERATL 5 (GICS)
5.3 WEHRIEA RYHE SRS F=H#E HHIK/NEF KT8 B = 8 5 B 4
e | mEmE | BESK | NE gD | Akl Go | Do
Eepl (%)
1 000002 Ji BHA 3, 365, 736 80, 171, 831. 52 4.05
2 600519 HINFE 128, 239 75, 662, 292. 39 3.82
3 600036 AR AT 2, 875, 828 72, 470, 865. 60 3. 66
4 600887 Eapil)ieiy 3,013, 983 68, 959, 931. 04 3. 48
5 000651 ALR 1,772, 849 63, 272, 980. 81 3.19
6 600030 S IESR 3, 538, 459 56, 650, 728. 59 2. 86
7 300630 ) 245 1, 233, 570 54, 351, 094. 20 2.74
8 601398 TRHAT 7, 830, 215 41, 421, 837. 35 2. 09
8 01398 TRRAT 1, 000, 000 4, 900, 000. 00 0.25

2010 T 314 T




TREEFHERIEHC BIR A 2018 4£58 4 R G

9 300408 =R 2,294, 524 38, 823, 346. 08 1.96
10 002048 TR 3, 377, 804 35, 230, 495. 72 1.78

FE: T RINAE AR EWRBEE, SRR ARMMES 5, JHZEARIBEE 2 A3 -
5.4 REAREFF RS RNGFRAAE

X . ISR FRE LA (%)
Fe 515 b A ARME GO - ’
1| Exfis - -
2 | JATEE - -
3 | &R 110, 212, 000. 00 5. 56
Hrb: BURME SR 110, 212, 000. 00 5. 56
4 | NbfR 224,011, 931. 00 11. 30
5 | Al IR 43,188, 300. 00 2.18
6 | PHAEEHE 263, 970, 000. 00 13. 32
7 | ATEA (AT AR HATD) 1,022, 805. 72 0.05
8 | [ENkA7H 49, 625, 000. 00 2. 50
9 | HAth - -
10 | &b 692, 030, 036. 72 34. 92
5.5 MEHRIEA FOME 5 ZE ST 7= 3E LB K /NEEF BT 2 RS2 3w i 4
s . . _ NS R EIRELE
FE | HEAE | HELK | HE GO ARME GB) ;J’ (o)
0
18 4R
1 111809421 7 D421 500, 000 49, 625, 000. 00 2.50
18 JRFEE
2 101800772 I MTNOO 400, 000 40, 792, 000. 00 2.06
180207 | 18 [EJF 07 400, 000 40, 096, 000. 00 2.02
4 160415 | 16 &k 15 400, 000 40, 044, 000. 00 2.02
18 K&
5 101800837 300, 000 30, 513, 000. 00 1.54
MTNOO1
5.6 W& HRIEA HE GRS T = HE LB X NEERF BT +4 B P L RAHESR R
BH4H

ASFE AR AR AR A G SCHRHIESR

5.7 REFIRILE A SRAME 5 ZE ST - LB/ R B RT L4 5t @R B3 4
ARG IIRAR A TR &R

5.8 WEHARIE A FOYPME o5 F B 7 8 HLBI R /NHE P B BT T A BGIE S5 B 40
AT AR AR AR R BUE -

5.9 REWIRAESHF KRR B IF LU
AT AR R B AR B2

&
b=
H
=
b=



TREEFHERIEHC BIR A 2018 4£58 4 R G

5.10 WEHRARSEE K EBUHEE 5 H 0L i B
AT G AR W AR BB E G

5.11 HRAESIREMHE

5111 AREFAXESEFR KL IR KT AR IR E R EER
B, ERERBIT—FEARZBIATTES. L.
511.2 EEBRFEMEHEBET, BARRBHESEFANE SEBRFEEZ ISR

o

5.11.3 HAE =R

55 B4 &8 (o)
1 FHARIE S 328, 156. 56
2 ISR Z57 75 S 4, 862, 895. 37
3 Y I ) 58, 800. 00
4 ISR E, 10, 795, 822. 28
5 | ROCHIEER -
6 | HAhER -
7 | FHETRH -
8 HAthy -
9 it 16, 045, 674. 21
5.11.4 5 HIRFFA BRI T3 B B0 B mT # i35 BH 41
o
e | s s 4T ARAHE G2 %éfﬁ;;%ﬁm
1 128035 PN 433, 805. 72 0. 02
5.11.5 #EHRETT 2 REHFEREZRELR A
. RS T
v B4y T .
e | mEmeEm | memewm | OSBRI | vom e
A fehE o) @)
1 600030 A EIES 56, 650, 728. 59 2.86 BRI
5.11.6 HFEAAHEMHERHAM /RS
1. HFUEAARKERRE, 202 M550 (8] A7 7E R %
2. A WIN A T FE SRR R T
§6 FHAE &L
Bfr: Hy

0 5 ST e < 400 i 0

2,220, 463, 992. 37

e 5 ST 18] ik < A HH D 0 0

17, 885, 743. 42

9l - ¢ ST ] e < B ] 4 20

53, 490, 798. 83

#
o
p=i

o
&
I
b=




TREEFHERIEHC BIR A 2018 4£58 4 R G

e RIS PR 0 A2 B B (OBt L7 -
"B

e W AR B 4 1y 0 2, 184, 858, 936. 96

VE: 0 SR B B A A A LA P B N AR A ik A B [ 4 B T e 4 0

§7 ZREEHNCHERRSBEARESHNR

I, B B CRE F A BT < F W B 0] B S S A g R e 1 0

§8 MMHREEH PR MERRFR

8.1 MEHINE—BRERFEESHLLFIER T 20%HF 5%

et HA P B S B WA AR LN
oo R & Y
”T e Eb i)k 3 Bl A4 B | (e I By
5 | s 20%iri W WE | B Raakie e
[f] [X []
20181001 -
HLH 1 732,408,428.92 | 0.00 | 0.00 | 732,408, 428.92 | 33.52%
20181231
N - |- - - - - -
7 R XU
YARFE S IR — R & A IS0 Bk 2 s 20%F,  JE 48 B K B IR AR A KA
W) 55 KA [, 5 8 T 6o A N 0 48 BT 15 W A R XIS 927 1252 D [ ] i A 4% AT DGR [ 38 I X
BGry E0URE [m] f JRURS:, DA R 248 BE N A A R0 HR ) 5 R [l i), T i 0ot 356 4 B3 (i sl —
SE R MR XU

8.2 MMBHE FENHMEESER
7

§9 #HEXME=

9.1 #EXMHFEFH

(D o EIE M 2 v T 22 HERT L8 R i T L VR & TR S 15 o <y M ) ST AP
(=) (FFEHHLE R G E RS TIEF R EeE G SR

al

213 W oSti4

=



LB RIEI B IR S 2018 4E58 4 TG

(=) (REEHHLE R IEE R G AE AR TS E )
(9 (FRFFHLIE R E R A BRI R RS E 0 .
9.2 FFIHH A
FEEE I NAIESFEE NPERT.
9.3 ERHFX
e E R R E B AL C CPEEZRRD)  GEZFIRY o CRBIEZRRD) O 808
FIESE BN M EE (http://www. tkfunds. com. cn) £l .

REBREHARFAAT
201941 H 22 H

&
=
b=
H
=
b=



