EREMERHHRES

2018 FFEMR T
2018££06 530H

HeEEN: LRESEHARAF
EEFTREN: TEHERRITROFRA

]|

WX H HE: 20185207 H 198



AR R ST R G 2018 R5E 2 FRIERY

§1 EERF

BESEMANNE RS NEFRIEAR G G R EIC . = FIHERRIA L
R, XA E ST AER PR S8 B R AN 1) R T T AT

BT N EE AT RO A IRA AIRE AR &S RME, T201847H18H
T AR IS $R bR AR R LA EENE, RIERENENFE
REEILE R FERRA B H KIS .

FE G B NGRS DOWEE L B0 5 1 S ) B RIS R 4 B 7, (EAIRUE 2,
&—EmA .

RS AN GHARRILAR KR . BEEAG K, 55 H7EAE BT S w1
120 ) SR AS I 4 R U B 5

AR IS5 BRER & It .

AARE R H 2018504 H01 H#L 220184206 H30H 1k

§2 FEH&7 MmN

2.1 EEFEARBFH
B L FEREMEET
A 000542
A (Y BLIRITF I
ey Ve R 2014402 27H
i B AR JE 3 B0 B0 10, 041, 559, 489. 884
e R S Al LU =10 ) N G cRR |=  =h 7d A 5 3
gl =E7N

ofesEdat, JFONBE AR IEET N sl VEff # .

AN H BB MRS 45 15 B 1T T 37 A S T A 0 < 7
SR, AR IRUESE & B 2 e VERTRL S MR (1 2 A
Pt s RBUE R W K2R TP R R IR AL &
WIRREEH . TP E . Wi, BRI, MRk
EENI e = B NGRS g T E 2L e

b & B ERIBRAFFAF (BLF)D
AEENTE T, & TR =iahtE.
RS YA 2 AR AL TIPS S A A ) i < it o A < ) T DXL A T
SRR AR T I R A IR GRS iR G
SgEHA FRESEHA RN
HEHEAN Hh TS e ERAT IR AT BR 22 )
& T G < A TR AR EARZIW E R TA FARZW 5 5B

#2070 13 |




AR R ST R G 2018 R5E 2 FRIERY

MBI G A 5 AR

000542

000543

til

IR T R 5 2k & I #UE

1,062, 710, 154. 304

8, 978, 849, 335. 5817

3.1 EEMEIEHR

§3 FEWMFHIIMESFERIN

Az NRMot

T EW 55 bR

HAE T (20184F04 HO1H - 20184F06 H30H)

FARZMESMA

FAREME BB

1. A se B as

10, 583, 565. 62

65, 116, 437. 09

2. A AR

10, 583, 565. 62

65, 116, 437. 09

3. IR F: & Bt 13E

1,062, 710, 154. 30

8, 978, 849, 335. 58

T A OB R PR S A A RN L R

HAN (A& 2 Fe (BRI

) AR PR S AR A, AR A ) 2 sl e in_EAS 2 se i E AR s e .
W5 T n st R MR AVERZ S, L, A feirEZsai hE, A C sl

kAT IR ) <8 B0AH 55 o

3.2 EERERN
3.0, 1 AHRE BT B A 2 2 KBS Pk L B v 25 )
SRR S 1 AV
TR
VI
o e | O g | mees | )
dis 2D Zig wosz | e | O© | @@
® @
TE=4H 0.9828% | 0.0007% | 0. 3366% 0. 0000% 0. 6462% 0. 0007%
N TN N CT Ve
AR 5 1 BT
TR
VBl
) e | O g | smeecs | )
i 2D Zig wosw | wpme | 0@ | @@
® @
TE=4H 1.0432% | 0.0007% | 0. 3366% 0. 0000% 0. 7066% 0. 0007%
S TN N CIT Ve
03 T, 13T




AR RS e 2018 AR5 2 TR

3.2.2 HESHRARRE SR THFHEWRR R KRS RS B R
AR Eh LR

TREMERTAR IR S R B e h e
(2014502 H27H-2018406 A308)

0% |

15%

10%

D% | | | | |
2014-02-27 2014-11-19 2015-08-11 2016-05-02 2017-01-22 2017-10-14 2018/06/30

— HREMEHMA — (HE R
A 1o AREGEFAENHIN 20142 H 27T H, ARSECHIN2014F2 27T HE
2014 4F 8 F 26 H, F-GHALE RN 25 T8 7 e B L1755 AR R & & [FAUE .«
2. AFEGU R F S-S FEARHE 2014 4F 3 H 20 Hig H45%:, H 2014 £ 3 H 21
H gtz H 45 % .
HREEETBE T HEREFESS R B ET R RE T HE
(2014502 H27H-2018406 A308)

5%

D% | | | | |
2014-02-27 2014-11-19 2015-08-11 2016-05-02 2017-01-22 2017-10-14 2018/06/30

— HREUEEME — {RtiaE

4T, 13|



AR R ST R G 2018 R5E 2 FRIERY

e 1. AEESESFREMHAN2014F2 27T H, ARESHEOCYAN2014F2 A 21 HE
2014 4 8 H 26 H, G HASE R & 1055 =0 B LU 75 S AL S 38 4 & R AL E

2. AL S EESSEAEMAZE 2014 43 H 20 HiZ A 455, H 2014 43 H 21
H e H g5%%

§4 BEAWSE

4.1 B¢ZE (REGZLE/NH) fHh

feaenisan|
4, 1% HA PR ;ﬁm i
(EIH 8 | BT H M

wi-Er A, 2011457 H 201
38 H A H [ ARV IE I e A
PR 2> w8 BT AT S 47 BT TPO
T5H &AL, 201348 A in A _F4R
EEEHARAF, HELZS
RS, 201545 H #gfH T B4
BB mHsEeE‘RES

ARSI | 2015-05—
KA 52 - 7 FH, 20164F3 H #4H/T FARER TR
T 5 o 3 o 3 H AT AR EY

PR RE I B R e R e
H, 201645 H 40 AR A A
M mmigeieEa 8, 201
THEAH AT FAR E A 18
W EFELT, 201845
H A AEAE AR B A 5 7 B IR
FR RS IGLT,

e 1 AR H AR H— B TR ARE e Hy Hizdkea M akes
A A2 FE BIAEER, AR H IOy & & R AR H .
2~ AEFF AL SGEMATIE 2 GIEFRI ML S B RE BRI A SR AE o

4.2 EEANMEHNEZSBERRTFEHBRIH
BAREIAN, RIS E NG T GEFF TR EEEE) KHE I, (b

WS ER M iR e E G R MMM IGEFENME, AFEWLEH . B
1. BUE T Wi, BUE TAES MR N BALE FHEE 5577, REES MR a Nk R
MiEe AN, FEEREEHTEHREMNESERIE, TlikdM,. RE
17 3k < B [ A o A T B < W A 2 AT

5T, 13|



AR R ST R G 2018 R5E 2 FRIERY

4.3 APREEMHH
4.3.1 AP G HIERPITHENR
WG I, ARG NI QEIR IR e B A = AP 28 5 il 18 S L)

FHRIE B > Tl A ERIK) (ARG BRI ), I8 RGEMN A5 U 5N A k%
FERIAE G AT AT, RIS FIBE A G Z BAFAEAR A3 5 G DL -

4.3.2 RERZHITNRIL Y

WG, AESEHNE BN R A G S SIS 2 5e i R H
[ 38 5 JR AT B0 ) BRI A By B iUl 77 24 H S B IS% I O, A/ H At vl fE 3
BUIRE 2152 5 AR 2t Far i (10 57 % 52 54T N o

4. 4 AP EES BB SO R R AT
Q0184F LISk, 75" 5 TR+ M o6 AL O 0L SRR S % U R 5,

FLAFA T BGIE LT, BRHBERHIL T30, AERR BTS2, T2 MiEE
o TR . B A gerr 3 H 22 H EREA S B NS5 A/ INIE B NS E . MLE
SLE % HARR A2 5bp, 6 H W& A R ERAE IS . RN, BEERRE SRS, #F—F
He sl 1 R OR M+ AT 7 (R DU R R, B T SO G (1 ) R SR Mt — B AR ], 4 R vE
Ho il Sy MLF S 45 04T 0% BCR RS UL, 16 A 545 173 5 H K8 ) BEAE R 2 BoR
T MBURIAFR IS . AT, RATIEL AT T EAE [ FEdE4E Sy 1R

ENPERTERIRAS, A TFTT AR LA [l I+MLF K 2

HARE H UASK, TE[FDNVAF IR B AT I SRR FH XSS F 3 243 T, &K
REFN R RIS 1AT, (5643 E 55 B flJAT 56 5 R AR CRIF AT (R At 3 1k
FELFRN, A T IRMWRON, WML, TEMEEAET RS TR
K7k

6 7 4] AT RMUFHESR S PR, S HMLF AR AR A JL KA, AT B 7RI X
—iifE i T, 91 SRS SRR E, HE TMLFRI R, AT R s
R AR, P B B HMLF L 25 HY 3

fERIRE RN, SEEE MW TSR, AR N T A A A, [
1377 i BRI R K. JAk, TSRO SR I TEAS . AEAR. [RDEAF
FAEEARAT S5 AR DLS S B R 2R I A A, O 7 ORFRZS PR 8, FRATT At b A5 ] 1
PRI, AE A= SIS B AT B AR E

o6 T, 13|



AR R ST R G 2018 R5E 2 FRIERY

4.5 WEHNE SR SR
ARG, RS R ASS O B (U a5 0. 9828%, BN HFHE I 2 K

1. 0432%, [FIHL &S LA 3L eI 25 2% 0. 3366%, FE4 R s m T R &5 bh i 3L vk

4.6 MEHNESFA ABEESHE = ERE RN
KRN, AEEEAREI (ATFSFEIETF G R SIS EERINE) B+ — %M

SE Mk AR WA NECER AN A N BCE 2 & 5 B AR T T o i BAE AT LR
& T AR TS .

§5 BEAGHRE

5.1 EMRESF ~HEHMR

o 534 MR A

¥ 5 I H & On) Wl ()
1 ] 5 i 2 4% % 4,721, 603, 006. 53 44. 77
Hrp: fiige 4, 608, 283, 006. 53 43. 69
B CHFUE SR 113, 320, 000. 00 1. 07
2 SRR G 3, 321, 380, 633. 61 31. 49
Forre SEWraE e ) SRR 42 ) )

i 5% 7
3 BATAE R H&AT A 2, 476, 837, 541. 55 23. 48
4 HAh Bt /= 27,032, 376. 55 0. 26
5 At 10, 546, 853, 558. 24 100. 00
5.2 G HAGIFE R 1E A

z B G0 5%@%;?@%%
L | AR A N i 25 [ e i 5 A2 00 - 7.10
Forre S = o] e i % - -
2| A ORI ] D i B AR 0 450, 862, 883. 70 4. 49
Forre S o] e i % - -

VE: A5 I T (B A R B AR A o i < B 0 B A D 75 ST N RN AE 5 H Rk B AR
5 B R LA P ] T 2

5157 IE B i) 3R S RAGE T 2 3R 7 1B A 20% 1 i

7 W, 13|




AR R ST R G 2018 R5E 2 FRIERY

FEA A S A B T T 37 8 < 5 A [ A ) 9% < AR AR . 5% 7 4B PRI 20% o

5.3 HEBHAS TR RIIR
5.3. 1 WEASTHIRKPREARH L

i H RE
e AR B B2 AP T AR R 56
et IR BT 2 A 2 ) A BT PR e e 1 62
et IR BT AT 2 9 AR I PR A R B 41

5 3 Py B A AP ) R PR AR T 1 20 R 15 2t 15 A
AT AR A R AT T AR IR T S 120 R 5 DL o

5.3.2 MEHRBREASFIRAKBR 515 Hp

) T A IR

FBR B A B
FPAHFERIEEE] Co)

F PR S T 2 e B

FPAEERIEE] (%)

1 30K LA

41. 64

5.00

Horb: RIRAFEIBILI9TR
R Bl 405

2 30K (&) —60K

17. 64

Horb: RIRAFEIBILI9TR
R Bl 4050

0.99

3 60Kk (&) —90K

35. 20

Horp: RIRAFEIEILI9TR
R Bh A R £t

4 90K (&) —120K

1.99

Hrp: FIRGFESIAEIL39T KR
7 B R A5

5 120K (&) —397K (&)

8. 29

Hrp: FIRGFESIAEIL39T KR
3 B R A5

it

104. 76

5.00

5.4 HMEHNBRA S THIRIKFFEITET 240K 58 Ui
ASH G AR T A BB T S TR A SR IO I 240 R AT DL o

5.5 MEMRELF I MM 2 RHGFBEAE

8 T, 13|




AR R ST R G 2018 R5E 2 FRIERY

e e Al Mgk e | o L
(%)
2K ffii 75 - -
2 | RATEE - _
3 | &Rtz 610, 320, 870. 24 6. 08
Hrp: BUEME &Rt 610, 320, 870. 24 6. 08
4 | lkfiid - -
5 | Al R 2R 80,001,911. 11 0. 80
6 | IR - -
7| [EhkAEER 3,917, 960, 225. 18 39. 02
8 | Hith - -
9 &t 4, 608, 283, 006. 53 45. 89
10 ﬂé}ﬁ@ FREILISTR I3 99, 900, 179. 93 0.99
GRS ez
5.6 A HIRILPER A HE ST BH1E H B KNS FIRT+8 R R R 4
i i 4 BE
g | R % 49 L VS e N
(7k)
il (%)
1| 111819199 | 181HF4RITCD199 6, 000, 000 | 596, 737, 630. 78 5. 94
2 | 111815262 | 18EA4AR1T7CD262 4,000,000 | 396, 759, 944. 39 3.95
3 | 111809182 | 187 AK4R47CD182 4,000,000 | 396, 679, 387. 53 3.95
4 | 111818162 | 18 F4R4TCD162 3,000,000 | 297, 356, 583. 96 2. 96
5 | 180404 184% /2 04 2,700,000 | 270, 387, 946. 51 2. 69
6 | 111809147 | 18 K 4RATCD147 2,500,000 | 248, 496, 418. 28 2. 47
7 | 111815270 | 18 A 447CD270 2,000,000 | 198, 452, 792. 12 1.98
8 | 111810263 | 1824 \V4R4TCD263 2,000, 000 | 198, 395, 070. 92 1. 98
9 | 111806142 | 18xZ#ARFTCD142 1,500, 000 | 149, 085, 662. 65 1. 48
10 | 111810275 | 1824\ 4#R1TCD275 1,500, 000 | 148,918, 590. 04 1. 48
5.7 “BTREM” 5 “WMAKABAE” HEMESH = RENRE
i H i 25 15 D
5 HT P9 O 28 B 4G RHMELTEO. 25 (757) —0. 5%IH] ¥ 4k 0
75 3 PN i 129 52 ) e v 0. 0794%




AR R ST R G 2018 R5E 2 FRIERY

77 300 A 8 P ) B A A

=0. 0487%

0T T P AR A i 2 58 P A 3o L P T 21 2

0. 0278%

55 39 Py 00 S B O X {EL IR 210, 25%5 0 15t A
e g AR A VA 7 A 1 P ) XA TE IR 200, 25% TR L o

% 5 399 P4 IE A 8 B ) 5B 0. 5% 100 B B
A S AR AR 30 A I AR 2 R ) £ 0 B ASIB 2100, 5% 1L o

5.8 MEWARIE A SMME L2 & H 7 13E LI R/NHER BRI +4 B RRESF R 9

|
i ik 4 B
5 | eSS RN B () ~RMECT) | PEREE
11 (%)
1 | 1889112 18 EAI1AL 1, 000, 000 | 100, 000, 000. 00 1. 00
2 | 1789189 177K 524 500, 000 | 13, 320, 000. 00 0.13

5.9 BRAGHREME

5.9.1 FE&IH A
AFE S A R PSR RATE, R R LSRN A S 7w, 42 18 221 ) 26 57 5 )

HIFG RSN AT S 34, LRI RIIBR P42 SERRA R EAT HER , & HTHR IR .

ASHe e AR TR A L1732 5y Ko RS B T 0 T S e B

5.9. 2 AR SHHE WA T RIEFHRTEREREHANEARBERWI IR EE, RE
&g Al —FERRBATTES. LTHHEE.

5.9.3 AWK

5

2y i

EH )

A ORIE &

IS CIE 2797 Bk

2SR,

19, 293, 987. 28

o2 AT F K

7,722, 662. 76

HoAt B HCER

9

15726. 51

N | | Ol =] W DN~

HoAt

#1070, 13 |




AR R ST R G 2018 R5E 2 FRIERY

8 it 27,032, 376. 55

5.9. 4 WEAEFIREINER A AR IS
I AR, SR H GG H e M it A e R ZE.

§6 FBAESHBHES)

B
AR R A FEREVE B
i P BB 35 44 20 2 1, 067, 928, 565. 24 4, 388, 825, 145. 51
i B3 1) 35 45 A B ) 3 1, 119, 800, 102. 20 6, 365, 014, 181. 89
i H 30 1) 25 45 A B ] 4 3 1,125,018, 513. 14 1,774,989, 991. 82
i P BB R 35 4 20 1,062, 710, 154. 30 8, 978, 849, 335. 58

VE: S H IS B R . LM SR BN AR s [ A A 2 ) i
AT i A7 80

§7 ESEEANSHERRSRHAR SRS AN

Fre L5 77 A 2 5 H ] 5 Gy A it AL 5y < W PR
1 | HIf 2018-04-03 25, 000, 000. 00 | 25, 000, 000. 00 -
2 | AFIHH 2018-04-16 131, 166. 63 131, 166. 63 —
3| Y 2018-04-27 25, 000, 000. 00 | 25, 000, 000. 00 -
4 | AR 2018-05-16 229, 195. 85 229, 195. 85 —
5 | e 2018-05-29 5,000, 000. 00 | 5, 000, 000. 00 -
6 | AFIHH 2018-06-19 276, 839. 68 276, 839. 68 —

&t 45,637, 202. 16 | 45,637, 202. 16

T 25 BN R, 225 &BONHNE (NEZHHMD » 35BN
W

§8 FMBHEEFHRNAMERGER

8.1 HEMN BB RFRFAESHBLHIE R G 20%H 1F 5

5 I A B i TR A TS L W IR ARSI

11T, a1z m




AR R ST R G 2018 R5E 2 FRIERY

FEAT
4
e
L
| A4
;2 I I U 50 B ] 435 FE 4 ‘:;’:
2
0%
1
i ]

=

Jdo

2018-
04-04
1 | "2018 | 334,819,036.07 | 1,012,945,396.80 | 1,000,000, 000.00 347,764, 432. 87 | 3. 46%
—05-1
Bl 0

14 2018-
05-30
2 | “2018 | 602,478,196.45 | 1,310, 757,871. 17 0. 00
~06-2

8

1,913, 236,067.6 [ 19.0
2 5%

77 iR A AU

ARFEGAESR T A B — BB 1A B e WL 8 B BGE L 20% 5 1 o ARBE B8 BN Q2R B K 4
T4 S RS, A PR R . AR F AR E R S E B R — IR R A R e i
SR A AR UL RIS [ JRRS: DA B 15 30 2 XU S5 R AT AU

VE: FRIE A 20BN AR A

§9 FBENXHHEX

9.1 FEXHER
1. FAREI 5 07 1 T 3 2 A DGl S A
2. (HHREMERMESESEEEEFD
3. (HEREMERDHSESTEE DD
4. (HEREMERTHSHESHEERT )
5. HEEEN S FAEHAE B
6 AHR A HA PN 7E H EHIE IS 2 18 e Al B A ER 1 & TA

120, 13 i




AR R ST R G 2018 R5E 2 FRIERY

9.2 FIUHR
HeEHA. RETEANNIRT.

9.3 HRFR

P A R A A BN (www. boscam. com. en) BB, BUAEE I [A] ) 22 5 4
EIN. EEITCENDA R

PR E X ARG FUA SR, TENARSEHA HRESEHAR AR

&P RS HL ELE: 021-60231999

Zl

ERESEEFRAA
—O—N\$EtH+H

137, 13 |



	上银慧财宝货币市场基金
	2018年第2季度报告
	2018年06月30日
	基金管理人:上银基金管理有限公司
	基金托管人:中国建设银行股份有限公司
	报告送出日期:2018年07月19日
	§1  重要提示
	§2  基金产品概况
	2.1 基金基本情况

	§3  主要财务指标和基金净值表现
	3.2 基金净值表现
	3.2.1 本报告期基金份额净值收益率及其与同期业绩比较基准收益率的比较
	3.2.2 自基金合同生效以来基金累计净值收益率变动及其与同期业绩比较基准收益率变动的比较

	§4  管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况说明
	4.3 公平交易专项说明
	4.3.1 公平交易制度的执行情况
	4.3.2 异常交易行为的专项说明
	4.4 报告期内基金的投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5  投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期债券回购融资情况
	债券正回购的资金余额超过基金资产净值的20%的说明
	5.3 基金投资组合平均剩余期限
	5.3.1 投资组合平均剩余期限基本情况
	5.3.2 报告期末投资组合平均剩余期限分布比例
	5.4 报告期内投资组合平均剩余存续期超过240天情况说明
	5.5 报告期末按债券品种分类的债券投资组合
	5.6 报告期末按摊余成本占基金资产净值比例大小排名的前十名债券投资明细
	5.7 “影子定价”与“摊余成本法”确定的基金资产净值的偏离
	报告期内负偏离度的绝对值达到0.25%情况说明
	报告期内正偏离度的绝对值达到0.5%情况说明
	5.8 报告期末按公允价值占基金资产净值比例大小排名的前十名资产支持证券投资明细
	5.9 投资组合报告附注
	5.9.1 基金计价方法说明
	5.9.2 本基金投资的前十名证券的发行主体本报告期内没有被监管部门立案调查，或在报告编制日前一年内受到公开谴责、处罚的情形。
	5.9.3 其他资产构成
	5.9.4 投资组合报告附注的其他文字描述部分

	§6  开放式基金份额变动
	§7  基金管理人运用固有资金投资本基金交易明细
	§8  影响投资者决策的其他重要信息
	8.1 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

	§9  备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


