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2017 12 316 6 -1 1-5 9]

1,498,384.54 - - - - 1,498,384.54

719,392.24 - - - - 719,392.24

32,181.99 - - - - 32,181.99

232,869,499.28 9,987,000.00242,273,444.10179,392,000.00 -| 664,521,943.38

145,034,777.56 - - - -|  145,034,777.56

- - - -119,166,580.75 19,166,580.75

- - - - 250.00 250.00

380,154,235.61| 9,987,000.00242,273,444.10179,392,000.00[19,166,830.75 830,973,510.46

- - - - 32,005.58 32,005.58

- - - -|  630,044.04 630,044.04

- - - -| 180,012.60 180,012.60

- - - -|  265,724.56 265,724.56

- - - - 30,692.42 30,692.42

- - - -1 1,384,701.30 1,384,701.30

- - - -|  333,507.04 333,507.04

- - - -| 2,856,687.54 2,856,687.54

380,154,235.61f 9,987,000.00242,273,444.10179,392,000.00[16,310,143.21f 828,116,822.92

40

56



(LOF)2018

6.4.124.1.2
2017 12 31
2018 6 30
27
1,148,024.06 2,894,908.05
27
-1,148,024.06 -2,894,908.05
6.4.12.4.2
6.4.12.4.3
VaR(ValueatRisk)
6 30
6.4.12.4.3.1

2018 6 30 2017 12 31
%
%
221,918,269.40 103.49 664,521,943.38 80.24
221,918,269.40  103.49 664,521,943.38 80.24

41 56



(LOF)2018

6.4.12.4.3.2

42 56



(LOF)2018

§7
7.1
%
1 - -
2 - -
3 221,918,269.40 88.51
221,918,269.40 88.51
23,790,702.99 9.49
5,011,276.20 2.00
250,720,248.59 100.00
7.2
721
7.2.2
7.3
7.4
7.4.1 2% 20

43 56



(LOF)2018

7.4.2 2% 20

7.4.3

7.5

44 56



(LOF)2018

7.9

7.10

7.10.1

7.10.2

7.11

7111

7.11.2

7.11.3

7.12
7.12.1

7.12.2

7.12.3

45

56



(LOF)2018

8 -
9 5,011,276.20
7124
1 128024 627,660.00 0.29
2 113013 466,026.00 0.22
3 128021 288,114.00 0.13
4 110042 105,150.00 0.05
7.125
7.12.6

46 56




(LOF)2018

§8
8.1
()
35 8,105.48 0.00 0.00% 283,691.67 100.00%
LOF A
437 590,116.12 | 249,659,168.91 96.81% 8,221,574.63 3.19%
LOF C
472 546,958.55 | 249,659,168.91 96.71% 8,505,266.30 3.29%
8.2
LOF C
281,437.00 29.7%
135,437.00 14 _34%
3 135,437.00 14 _.34%
4 82,616.00 8.74%
5 67,720.00 7.17%
6 67,720.00 7.17%
7 41,850.00 4_.43%
8 30,000.00 3.18%
9 20,000.00 2.12%
10 18,961.00 2.01%
8.3
LOF A 0.00 0.00%
LOF C 0.00 0.00%

47

56




(LOF)2018

0.00

0.00%

8.4

LOF

LOF

LOF

LOF

oO|O0O|l O |O|O|O

48

56




(LOF)2018

§9

LOF A

LOF C

2016

2

5

301,618,736.19

211,983,998.37

801,983,453.51

428,273.38

79,142.32

212,128,580.08

544,181,852.29

283,691.67

257,880,743.54

49

56




(LOF)2018

§ 10

10.1

10.2

10.2.1

10.2.2

10.3

104

10.5

10.6

10.7
10.7.1

50 56




(LOF)2018

RN, |R |,

10.7.2

34,632,269.97

64.28%

167,100,000.00

51.98%

51

56




(LOF)2018

19,240,948.07 35.72% 154,361,000.00 48.02% - -

1
1 1

2

1998 29
2007 48
1

1

2

3

4

2

10.8
1 2017 12 31 2018 1 1
2 2018 1 4
3 2018 1 5
4 2018 1 16

(LOF)

5 2017 4 2018 1 20
6 2018 2 1
7 2018 2 2

52 56



(LOF)2018

8 2018 6

9 2018 7

10 2018 10
LOF

11 2018 1 2018 20

12

53

56




(LOF)2018

23 2018 5 17
24 2018 5 28
25 2018 5 30
26 2018 5 31
27 LOF 2018 4
28 2018 7
29 2018 6 15
30 2018 20
31 2018 22
32 2018 28
33 2018 30
34 2018 6 30 2018 30

54

56




(LOF)2018

§ 11
111 20%
20%
2018 1
1
211,872,985.24 | 0.00 | 211,872,985.24 0.00 0.00%
2018 1
3
2018 1
1
2018 6 734,369,195.12 | 0.00 | 485,048,020.00 | 249,321,175.12 | 96.57%
30

11.2

55

56




(LOF)2018

§ 12

121

2 LOF
3 LOF

4 LOF

12.2

12.3

http://www.cxfund.com.cn

2018

56 56

29



