FEESREIHR 3 A Y BIR IR
BB EES 2018 458 1 FEME

201843 A 31 H

HEBFHN: ZEASEEFRALAA
HEFTEN: HARBITROERAHR
WREXHHER: 201844 A 23 H



TSI 3 H IR A 2018 4R5 1| =L

R -

§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

BEEE NARRITIRM AR A RREARE S SFEME, T 2018 44 H 20 HE 7 A
I S5 4R bR HERIAHR A EMEFENE, RIEERABAAEREBILE. ®IFIUERRREL

BB H RV LSBT SR ST WA BEAE TR 027, (EAPRIERE & — 2 A

BN GFACRILARE I . BeoEA WS, BB AT 558 DR SRR A2 Bl 1 A

B S AINEEE AR LSS
AT 55 TR R 1T

AR 2018 48 1 A 1 A 2018 48 3 A 31 A k.
§2 FHEF= BN

FE 4 TR TSR3 AEIHRS
Gy AR 003813

HeEfErA LRI T

e Cilecy Ve | 20171 H 22 H

5 A B, < 4 A0S A

98, 209, 891. 65 13

BB A AR

AT A E WOT RIS AR, B AR AR B
BB, A B AR 2L B, 8 SR
G BEEME IR 2 KT

RIEE N 7 RIESE G B ANE R BB AL E B
BRI RS, itz HE Bt e o th FB,
ST AR IR T 3 SR SRR BT, X R] AT
IR 3T P 25 TR S 5877 ) XU WA s AR L BEAT 23 #
1. fEstEA b, e A SN AR S
[ WAL 2 SR 7 B g L B B9, s I BN
AT IR

WS BT, AE TR XU ORI B R s I
MIRTIR T, AREREE S S5 K 5 B,
PASE IR oot o ANSE G A I SR A T BF 7 (1) B i
b, RN BRI S SRR R R,
R S _E T 2w EEA AN A OISR B Al
KB BAREER. W5 REERKETERE D
B, KR RAFFSSe S A MG KIS i{E S
M BT AR AT R, DR IR R 5.
PR BT, ASE SRS PRI R WL %

#

=

12 W




TSI 3 H IR A 2018 4R5 1| =L

ANZEGE W shie s, PR Gs im i ARRAE S,

FHIE B KRR T IR R AL T3 R HUY, ZhaS R
Ha ARG RCE . F GRS, &
S A AR AS VR R SRR AT N R
1T B REAT (5 VPG, S B A B AR AT b
RFERTS . WAz, AFNAE. MR, i
HISEEE, i 2 ]S LKA B F A Z KT
PO B A

15%7F R 300 FE N 25 2 +85%k F fi B 25 & s (i

ARG B Jlics o

R A I, B IR AT T
WAL, BTSSR R

TP R BRI R AT

Ty TR T TR A

§3 EEMFHRIPNESIFERI

3.1 EEMFIER

Bhr: NRMt
. _ RAEHE ( 20184E 1 H 1 H — 20184E3 H 31 H
EEI S5k =it i H) FOH
I N TRk g 1, 465, 783. 54
2. A HAF) 1,982, 703. 42
3. AT 32) 3 4 3 BUA HAF i) 0.0132
4. ARFE & %= e 102, 100, 074. 67
5. AR A E 1. 0396

T

(1) AW OBt fa 2k e AIA BN . B58iat . HARIRN (A& 2 et EAR i)

TIBRA RS IARAL AR A C LB et i B A 24 se i E AR st -
(2) PridsE e SHE b A OIEA NNWBEE 5 2 e 1S5, T 98 Ja SERRIS e 7K1 22

KT oA .
3.2 EE&HERI
3.2.1 AMEHES DI EIE KR RIS RS LB #E 2 2  HL
X Mb 435 b 5 FE 1
" AHEMKZE | REEKER | Sk . B B
M B D b k25 5@ Wmi?@% O-6 | @—®
TE=4NH 1. 08% 0. 43% 1. 14% 0.17% | —0.06% 0. 26%
3 0 k12 ;W




TSR3 HEFRE 2018 555 | BREFRE

3.2.2 BESEFAABCRE S RITHMEN KRR LI L FNLS R A R

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

5
5

712
2018-02-05
2018-03-19

7
T

0
0
0
0
0
1
1

@
=]
uh
=1
e S N
—
o
=]

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

[ 8 B PRI — W U D 2 |
e L ARGHEEGEFT 2017 4 1 H 22 HAEX
2. MBARESRESEFRME, EEEHANGEEE SRR HENSDNH NEZES R T
HEHIFFEEEGFRNLAE, OISR AT & & 005 M & & 56 LA E .

[} L]

-
L

§4 HEANRE

4.1 HELE (RESZFENE) Fh

RS U 4 2 TR
i I WEZR Mol Wi H
i BE Tamam | menm | O R Lk

FEAUE T 2008
7 H ISR R
R ASEGIE | 2017 4F i o A4 5 5 24 5
@4# | 1H22H B, Wl
WA A, [
WA, [

=
EN
p=i
¥
[\
p=i




TSI 3 H IR A 2018 4R5 1| =L

JE WA H3 B Lo [ i
ERE g AEa S
20154E 6 H 19 HE
AR R B IR TE
Mgk a4,
20154E 9 H 23 H&E
AT AR R 4R R
AL E VR A RIS
e e et
2015 4E 12 H 8 H &
2016 4£ 12 A 27 HfE
R REHTA LIS RS T
TREBNIE R R 4
RELH, 2016 4
2 H 3 HEATHRME
R BE A (5 75 T IE 7
ENQAE e S asbLN
2016 4E 6 H 8 H&E4
R R MR IR &
BRI B e i
ZH, 20171 A
22 HESERBEER
[El4 3 AN H e BATF I
TREBNIE R R 4
RELH, 2017 4
6 H 156 HEASER
M ZR F PRI A
RES R B e i
2, 20178 A
30 HZE A TR FEE
SEAL Al — e ST
T3 5 AR 5 5
SHEEH,
2017429 H 8 H&E4
AT FR eI & K 1%
Mgk a4,

MRAa T 2016 4E 5 H
AR H ™, it
NHEEGERGRA
AFELF | 2017 4F AR AL, P
G4 10 H 13 H LI AR A R
O\ FI R R EB A AT
T AT AR A
201744 A 19 HE

=
=
¥
[\
=




TG 3 AETRE 2018 FE5 | ZERE

AR B A
RS B
F AR PRIR G TIE SR
L aAE R et
20174E 10 A 13H=E
AR BRI
3AH IR G
UM A o
2, 2017 F 11 H
9 HEAERFELER
[l ke & BUAE 745 5%
e EaH.
20174E 11 A28 HE
A ATZR FEHT IR R
Fic B VR A BUE S 5
e EaH.
201841 A 19 H=E
S AEER R IR
RS B A
AL

 UEZF AL SCEMATE P4y IEZR ML R BERS A PLINED IR RE . R AR
SUPRTES A H IR 4E 28w AR 24 55 3R 1) H 3T
4.2 EEANREHNEESBIEETEF LAY

AAREWIN, AIEGE BN ARG T AR UL A G S RN, REEEIsRREG
FERL, A I E RS O B AR AT
4.3 AFPRZBHERYH

4.3.1 ARG H BERRATER

ARIEGE NN N E R REEMA S, LT AL o AR, IR
17 WEWIN, AESGERENHEITIER S GEFREREGERRA AP HH EHESEIL)
AT AR AT S I, 8 RGN 57 AR AT A2 5 5 A P AT AESR B
WA, SRR A R B FEARE ML SR, RIS B SRR UM S %
AT FAT AL
4.3.2 RERHITAREHHH

AREGEHNEY T REZSHAMESIREHE, WAE LT N TH. FHMEER
Wz, RN, B MBI S EBAFTA RG2S 505 I ATT 50 7 H A58 53 AL
BN by B 20T 2 H A B 5% TS DL IS WIN R KA R LR HZ AT

o6 U1 k12 ;W




TSI 3 H IR A 2018 4R5 1| =L

4.4 REHNESTFRIENZEM T

2018 FF—ZE, FEMATFEPRES . 1-2 A T3 hinE R K 7. 2%, BEFETFF
FEAAFET, BT S A R T, AR, W= KFRRE, SMFE SR
W, O S R T AR IR, R R B I B g b s i s
BB, AR R, LB T A T B R AN I R T R . RSO
FAEZERFSLHEE, ZOURH IH IR iR Ry, IR MBI, MM T7HE, S2f s Bk i
SR, CPT A FTEITE, {HPPL S, SMAGEAKE DA K. JERTTH, ZRRETER. EK
FERMESE R R, RTRYES, WA AR TAFIHE.

i IiiE, FIR2IE LS FES. — Ao BT EmBGRIR IR, g%
HaFE BAT, WA RS LAT. — ARLCR, B TRAT 8] U2 & T ORRFAR X SRR AR SR, 83
R AT, B EIE FAT. BB EE R SR T 0 T AT, Al s 2 8
BT BAFERE, 10Y EfT FAT 14bp, 10Y EJT RAT 18bp.

Wi g 7ii, —ZFE MR, EUEZRRE Tk 4. 18%, YU 300 Tk 3. 28%, /MK
TR 1. 47%%, GMVHR TR Lk 8. 43%, T RURFEFERIRE T EREAL, A S 25 0 o 5 25 1
JAE . MATIERE, THENL. R BRZY. F LSRRI, Bk, Mk, s, JERAT
SRbERIE T

NSO B 1T, e S R R 1 P IR AR P 300, 2 S B Y X T 4 1 v e 25 A5 L 5%
CD %, LIRS R MR e as s BLAMEE RS R e, wagiiefit, UASYEH A .
SH RSB T S, 8T RIRGORE, EERK T AE AW

BRI T, ARG RS T E B RCE, (0l TR 7S T ot b [ i
Gy Iy th RS LR /NG RS S IR JT BE AR IR S B ISR
4.5 REHINEZSKN SR

BWERME AR FE RS AR 3N HEESMFFEA 1. 0396 TG, AR HIFE S0 AU 1K
2 1. 08%; [FIHL & LB HE K 20 1. 14%,

4.6 REFNESTFE AR ST = HETE X

A AR 1 ) A G R HH LR 22 — A AR G A AR N B AN — 1 N 4 B i

AR T HFJI TS .

=
3
=
¥
[\
=



TSI 3 H IR A 2018 4R5 1| =L

§5 BEAGME

5.1 MEPRESEH-HGHFMR

F5 i H & o B G m BE R (%)
1| Bt 20, 931, 287. 12 17. 63
Hrpe 5 20, 931, 287. 12 17.63
2 | BeH®E - -
3 | BEU A #E T 94, 441, 210. 70 79. 52
Horr: fiize 94, 441, 210. 70 79. 52
B S HFUE SR - -
4 | mREERE - -
5 | &RbATA R - -
6 | FENREEETE™ - -
e S R0 ) 2 R
S ) )
BATIER ML E &A1 1, 047, 759. 42 0. 88
HoAh gt 2, 338, 687. 89 1.97
&t 118, 758, 945. 13 100. 00
e RIS AR WP AR B W 0 RS S AL R s
5.2 MEPRIZT SR BEEREAS
5.2.1 MEMRBITUA R TEANRERTHE
e
o K ARbHE GE) 5g$ﬁ$@ﬁww
Y-S/ NN N 4 - -
KAk - -
bR 15, 713, 774. 60 15. 39
b 1. #T7. BRAR ROK A =Rt B B
A4
E | &5k - -
Fo| ftRMEE 1,005, 214. 00 0.98
G | s, SiEAIEEL - -
H | gl 28. 80 0. 00
5 EALE . ARG EHARIRS
I 751, 407. 00 0.74
7| &Rl 561, 666. 00 0. 55
K| Bl 630, 954. 72 0. 62
L | MR 55 RS 1,299, 312. 00 1. 27
M| BRI TR AR S 68, 571. 00 0. 07

p=i

p=i




TSI 3 H IR A 2018 4R5 1| =L

N | KRS PRI A i - _
0 | ERMRS. BIEAMHARMRS _ _
P | HE _ _
Q | BAEMSTAE 900, 359. 00 0. 88
R | 3t RE AR _ _
S | &E - _

ait 20,931, 287. 12 20. 50

5.2.2 REMIREATI S REERBRRERER R A
AN S AR A T PN R 38 o P 5 S L B R A
5.3 REHIRE A FOME G ST FE AR/ I RT 42 IR S B A 4

e | mEmRE | REAR | BE GO | ARhE G | Doeo o
Eel (%)

1 002563 A& i 234, 900 2,419, 470. 00 2.37
2 600887 aEillivahis 77, 100 2,196, 579. 00 2.15
3 002008 KO 35, 500 1, 941, 850. 00 1. 90
4 603288 RO 28, 500 1,617, 660. 00 1. 58
5 002027 PAWANE S 100, 800 1,299, 312. 00 1.27
6 600276 T Fifi % 24 12, 100 1, 052, 821. 00 1.03
7 002507 TR 52, 800 1,019, 040. 00 1. 00
8 600998 JUINIE 39, 500 767, 090. 00 0.75
9 600406 F, B it 44, 700 751, 407. 00 0.74
10 600622 MR E 47,016 630, 954. 72 0. 62

5.4 MEPREFEFSMHIRAOFHRRAE

e i At Go SRRt ()
1 | BExfigs - -
2 | RATER - -
3 | &RbfizF 9, 465, 000. 00 9.27

Horbr: BURTE SR 9, 465, 000. 00 9.27

4 | kR 7,984, 200. 00 7.82
5 | AT R B2 17, 099, 100. 00 16. 75
6 | A 50, 084, 000. 00 49. 05
7 | ATEfR (AT 9, 808, 910. 70 9.61
8 | FNkAFH - -
9 | HAth - -
10 | &it 94, 441, 210. 70 92. 50

5.5 WMEMRIEA RWME RS F 7= #E IR/ NERF KT 2 R H 5 B 4

e | omERE | BEsk | HE GO | ARRE G '5%2%; f“ﬁt“

%09 U 312 ;T



TSI 3 H IR A 2018 4R5 1| =L

17 HpEaNl

1 101782002 100, 000 10, 093, 000. 00 9. 89
MTNOO1
17 22

2 041761011 100, 000 10, 068, 000. 00 9. 86
CP002
17 5

3 101754059 100, 000 10, 031, 000. 00 9. 82
MTNOO3
17 J e

4 101754065 100, 000 10, 015, 000. 00 9.81
MTNO09
17 BepEAL

5 101753012 100, 000 10, 002, 000. 00 9. 80
MTNOO1

5.6 MEWIRIEL A SOHME S EEF= 5+E HBIK/NEEFF BRI+ 48 B SRR IE S B0R

B4

A IE AR IR ARFFA 5™ SCRHIESR

5.7 EWIRIEA SOME 5 2B 1F+E LB RN AT T4 5 S R B 4

ARG WIRARFFA S -

5.8 MERIRIE A FOHME 5 EE T 5+E H IR/ EEFF B RT L A4 BUE R P4

AT G AR WIRARFFABGLE

5.9 MEWIRAZSHRIIARA R 2 1F LA

AR G AN T Y P AR AR B A S B
5.10 & HRARE ST E FE KR 5 B U5
AR G AT T Y P AR AR 00 B
5.11 WHEAESWEHHE
ARG A RSB B AT BIES RAT R AR IR B SIS RAER
B, EREREHIT—EARZE AT ER. L1,
5.11.2 ZEHRBWETHEBRED, BERHEBLHES SR E ZEREREZIHBR

5.11.1

o
ASo

5.11.3 A= R

F5

K

AR IRIE S

51, 258. 82

JSISCHE 7 K

ISR

I B

, 287, 429. 07

ISUR RN

oAb SGK

R

0 | |O |O1 | |W DN [+

At




TSR3 HEFRE 2018 555 | BREFRE

| 9 | &if | 2,338, 687. 89

5.11.4 REWIRIFH KL T B i T # 8 fi 27 I 4l

4
e | s s TR AntiEGD | T (f{fﬁtw
1 110032 —— A 1, 497, 340. 00 1. 47
2 113013 = B % ot 922, 946. 00 0. 90
5.11.5 WEWRAT+ B BREPFAAREZRELK DA
AL G AR PAA AT 42 I B2 P R A AE Il 57 BRI 0
5.11.6 BEHAHEMHEREASCZHDRE 2
v TS IAMIRE, 202 A5 6T [ o] A7 E R 2 .
2. WA IHN A T U0 BE SR T R FR T
§6 FHAESHHTD
BT Ay
i 2 HA ) 5 4 4 A0 0 1717, 587, 855. 27
e WA R EF'U'%}%’) 38, 035. 97
U3k - i 5 A A ) 2 4 S T [ ] 473 A0 79, 415, 999. 59
ﬁi%%@ﬁAﬁ%Emﬁﬁ<fﬁm >PL7 -
" HH)) -
i A R 2 2y 0 i 98, 209, 891. 65

FE: R IR R B B A B LA B BN i R [ A7 BT 5 e 0 S 4 5T

§7 ZEEHEANCHEARERELTEEHR

WE WA, S BARE FEAT 5 H A B [m] B S S A e (R e 1 0T

§8 RMBRE R HMERFE

8.1 REHA R —BREFFESHBHLFIXB BT 20%HI1E L

AR el T U P R A R PR AT SR e W L 1A B B . 20% O
8.2 M HE RFHIHMEEE R

7

&
b=
H
)
b=




TSR3 HEFRE 2018 555 | BREFRE

§9 ZHEXHHEZF

9.1 B XMHFEFH

(—) HEIER 2T REEREER 3 A EWIFBOR & RUESR 55 3 S E M S
(=) (FRERER 3 A HEMIT IR G BIEF R R A LS EF)

(=) (FEERER 3 AT ERITIOR & B R S F R A

(W0 (REEEZR B 3 A H EWDT IR & IR R LS E il .

9.2 TR R
e NMESFTE AT
9.3 TR

e Frd e e E B EERAL ¢ (P ERESRHRD) « GEZFFEHR) o (EEEHHRY O 808
FEEEHANTBEMNMIE Chttp://www. tkfunds. com. cn) [,

REEFEEFRIVEATR
201844 A 23 H

&
)
b=
H
)
b=



