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§1

2018 8 24

2018 1 1 2018 6 30
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§ 2

(LOF)

163005

2006 2 5
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2.3
021-61009999 021-61618888
zhouyg@cxfund.com.cn hub5@spdb.com.cn
4007005566 95528
021-61009800 021-63602540

2.4

www .cxfund.com.cn

68 9
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83
31
LOF A LOF C
3.1.1 (018 1 1 - 2018 (018 1 1 -
6 30 ) 2018 6 30 )
-325,680.63 -2,035,538.07
280,947.82 2,637,359.21
0.0304 0.0074
4.38% 0.59%
3.1.2 (2018 6 30 )
0.0428 0.0340
231,822.94 214,207,828.90
0.8172 0.8306
1
2
3.2
321
LOF A
~0.49% 0.03% 0.34% 0.06% ~0.83% -0.03%
0.07% 0.07% 1.01% 0.10% ~0.94% -0.03%
4.38% 0.33% 2.16% 0.08% 2.22% 0.25%
5.08% 0.23% 0.83% 0.06% 425 0.17%
9.09% 0.18% |  -2.57% 0.08% 11.66% 0.10%
LOF C
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5.22% 4
4.18% 4
313% 4
2.09% 4
1.04% 4
0.00% 4
-1.05%
-2.09% 4
-314%
-4.18%
-5.22% A

2016-02-05

1

24

2018

2013 2

@
=
|
o
b
=
=
=
&

[}

(o]

TN L N [=0 1 0 A SR SNUUUS SN SSUUS SUOY A8 SEUUUN SUUUE N5, S OSSN S

[}

o
o
]
i
=
o
=

=
(o]

TN % TR o | A Y S S SN SN S

-
£

L 0 1 0 A ik SO SN SN SO SUUUUN SUUUN M. SESUE HUSUN S

TN 8 = | WA . Y SN S SN SRS IS S0, L SO S

-
£

OTF-11-19 b

|— el Bl i de (LOF) CRER Grail ik ip TS — e f@ P iise (LOF) CukE b FERkE fif

2016

6

4

30

6

24

A

2018

2016

6

2

30

2016

5

2

5

38

LOF

LOF A

LOF C

0180507 4 b mhee P

2016

2016

2

T =[G | R SR SRR RN SUSURS NN BUSNE SUNUE USRIt S

6

5




(LOF)2018

38






(LOF)2018

4.2

LOF
2013
2018 6 4
LOF
LOF
2016 12 2018 5
12 22
/
2018 7

10

38




(LOF)2018

4.3
431

432

S%

44
441
2018
6 1 63bp,  3-5 47-49bp,

7-10 41bp

442
2018 6 30 A 0.8172 1.0772
C 0.8306 1.0406 A
4.38% C 0.59%%

2.16%

11 38
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45
2018
6 1 63bp,  3-5 47-49bp,

7-10 41bp

4.6

4.7

LOF

10%

12 38
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15

4.8

13
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§5

5.18
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§ 6
6.1
(LOF)
2018 6 30
2018 6 30 2017 12 31
23,315,517.01 1,498,384.54
475,185.98 719,392.24
8,278.79 32,181.99
221,918,269.40 664,521,943.38
221,918,269.40 664,521,943.38
- 145,034,777.56
5,002,997.41 19,166,580.75
- 250.00
250,720,248.59 830,973,510.46
2018 6 30 2017 12 31
34,444,628.33 -
872.13 32,005.58
123,742.69 630,044.04
35,355.06 180,012.60
61,786.16 265,724.56
21,373.44 30,692.42

15 38




(LOF)2018

1,420,913.92 1,384,701.30
14,615.92 -
157,309.10 333,507.04
36,280,596.75 2,856,687.54
192,900,720.38 757,566,766.32
21,538,931.46 70,550,056.60
214,439,651.84 828,116,822.92
250,720,248.59 830,973,510.46
2018 6 30 LOF A 0.8172
LOF C 0.8306 258,164,435.21 LOF
A 283,691.67 LOF C 257,880,743.54

6.2
(LOF)
2018 1 1 2018 6 30
2018 1 1 2018 6 2017 1 1 2017 6
30 30
5,880,185.26 26,060,194.62
1. 9,560,609.06 49,181,551.23
151,328.57 158,327.38
9,135,962.65 48,020,369.84
273,317.84 1,002,854.01
2. “ o -8,960,102.82 -14,961,173.89
-8,960,102.82 ~14,961,173.89
3.
o 5,279,525.73 -8,189,621.36
4. 113 _11 - -

16 38
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5.
153.29 29,438.64
2,961,878.23 13,130,643.34
1 1,048,461.45 4,491,601.70
2 299,560.44 1,283,314.81
3 512,426.40 1,861,996.60
4 10,095.15 17,789.50
5 890,057.71 5,250,836.40
890,057.71 5,250,836.40
6 31,112.05 -
7 170,165.03 225,104.33
) 2,918,307.03 12,929,551.28
2,918,307.03 12,929,551.28
6.3
(LOF)
2018 2018 6 30
2018 1 1 2018 6 30

757,566, 766.32

70,550,056.60

828,116,822.92

17

38

2,918,307.03

2,918,307.03
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192,900,720.38

21,538,931.46

214,439,651.84

2017

1 1 2017 6

30

1,236,888,495.39

96,445,992.85

1,333,334,488.24

12,929,551.28

12,929,551.28

-55,667,840.33

-3,705,016.65

-59,372,856.98

59,406,287.13

2,220,440.37

61,626,727.50

-115,074,127.46

-5,925,457.02

-120,999,584.48

1,181,220,655.06

105,670,527.48

1,286,891,182.54

6.1

6.4

18

38
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6.4
6.4.1
LOF
“ ” [2012]1708
695,708,650.10
LOF ”
2016 6 24
LOF C

20%

19

38

2016

LOF

5%

2013

2

80%
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6.4.2

XBRL 3 < >

6.4.3
2018 6 30

2018 1

20 38
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6.45.2
[2016]36
2016 5 1
[2016]46
[2016]70
[2016]140
[2017]56
2018 1 1
3% 2018 1 1
6.4.5.3
2011
2011
- %
- 3%
- 2% 2018 7 1 1%

21 38
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6.4.6

6.4.6.1

6.4.6.2

6.4.7

6.4.7.1

6.4.7.1.1

6.4.7.1.2

2018 1 1 2018

2017 1 1 2017 6 30

34,632,269.97

64.28%

109,646,114.87

85.23%

6.4.7.1.3

2018 1 1 2018

2017 1 1 2017 6 30

167,100,000.00

51.98%

33,000,000.00

44 .90%

6.4.7.14

6.4.7.1.5

23

38
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6.4.7.2
6.4.7.2.1
2018 1 1 2018 6 | 2017 1 1 2017 6 30
30
1,048,461.45 4,491,601.70
12,944.29 26,062.08
0.70%
H=Ex /
H
E
6.4.7.2.2
2018 1 1 2018 6 | 2017 1 1 2017 6 30
30
299,560.44 1,283,314.81
0.20%
H=Ex /
H
E
6.4.7.2.3
2018 1 1 2018 6 30
LOF
LOF A c
- 4,196.70 4,196.70

24 38
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- 498,372.49 498,372.49
- 716.10 716.10
- 503,285.29 503,285.29
2017 1 1 2017 6 30
LOF
LOF A C
- 6,288.08 6,288.08
- 1,796,807.54 1,796,807.54
- 10,118.83 10,118.83
- 1,813,214.45 1,813,214.45
A C 0.35% C
C 0.35%
H=Ex C
H C
E C
6.4.7.3 ( )
( )
6.4.7.4
6.4.7.4.1
2018 1 1 2018 6 30
LOF A LOF C
- 7,088,523.19
/ - -
- 7,088,523.19

25
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- 0.00
- 0.00%
2017 1 1 2017 6 30
LOF A LOF C
- 7,088,523.19

/ - -

/ - -
- 7,088,523.19

- 0.45%

6.4.7.4.2

6.4.7.5

2018 1 1 2018 6 30 2017 1 1 2017 6 30

23,315,517.01 149,327.43 6,305,997.47 152,979.49

26 38
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6.4.8 2018 6 30
6.4.8.1 /
6.4.8.2
6.4.8.3
6.4.83.1
2018 6 30
34,444,628.33
2018
1580061 15 77.28 100,000 7,728,000.00
2018
1680290 16 91.78 100,000 9,178,000.00
2018
1680388 16 92.14 60,000 5,528,400.00
2018
1680388 16 92.14 135,000 12,438,900.00
395,000 34,873,300.00

6.4.8.3.2

27

38
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§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

28 38
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7.4.2 2% 20

7.4.3

29 38
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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

8,278.79

5,002,997.41
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30

38
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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

31 38
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§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%
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0.00

0.00%

8.4

33

38
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§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
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38
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§ 10

10.1

10.2

10.2.1

10.2.2

10.3

104

10.5

10.6

10.7
10.7.1

35 38
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RN, |R |,

10.7.2

34,632,269.97

64.28%

167,100,000.00

51.98%
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19,240,948.07

35.72%

154,361,000.00

48.02%

37

38

1998 29

2007 48
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§ 11
11.1 0%
20%
2018 1
1
1 211,872,985.24 | 0.00 | 211,872,985.24 0.00| 0.00%
2018 1
3
2018 1
1
2 2018 6 734,369,195.12 | 0.00 | 485,048,020.00 | 249,321,175.12 | 96.57%
30

38

38




