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5,864,428.63

58,449,970.50

623,586.69

623,586.69

-27,521,650.14

-3,522,207.16

-31,043,857.30

36,137,111.26

4,640,787.09

40,777,898.35

-63,658,761.40

-8,162,994.25

-71,821,755.65

25,063,891.73

2,965,808.16

28,029,699.89

18

52




2018

2017 1 1

2017 6

30

782,575,373.67

23,436,991.98

806,012,365.65

27,262,146.77

27,262,146.77

-461,909,870.94

-27,090,415.26

-489,000,286.20

1,501,442.08

65,645.39

1,567,087.47

-463,411,313.02

-27,156,060.65

-490,567,373.67

320,665,502.73

23,608,723.49

344,274,226.22

6.1

6.4

6.4
6.4.1

[2014]481

19 52

697,321,010.82

1400669




2018

6.4.2

6.4.3

2018

6.4.4

6.44.1

6.4.4.2

6

0%-95%

80%

300

2018

30

20

52

30

3%

S%

2018

1

1



2018

6.45
[2005]103
[2008]1 2008
9 18
[2012]85 [2014]48

21 52



2018

2018

6 30

3,959,094.44

22

52




2018

6.4.6.5

2018 6 30

1,249.42

19.62

284,152.40

6,823.00

3.60

292,248.04

6.4.6.6

6.4.6.7

2018 6

255,410.78

117.50

255,528.28

6.4.6.8

2018 6

30

14.45

24,795.19

24,795.19

9,000.00

24,795.19

83,400.02

23

52



2018

6.4.6.9

2018 1 1 2018 6 30
52,585,541.87 52,585,541.87
36,137,111.26 36,137,111.26
- ) -63,658,761.40 -63,658,761.40
/ - -
( II_II ) - —
25,063,891.73 25,063,891.73
6.4.6.10
14,804,832.20 -8,940,403.57 5,864,428.63
2,497,916.74 -1,874,330.05 623,586.69
-8,177,376.33 4,655,169.17 -3,522,207.16
11,432,316.08 -6,791,528.99 4,640,787.09
-19,609,692.41 11,446,698.16 -8,162,994.25
9,125,372.61 -6,159,564.45 2,965,808.16
6.4.6.11
2018 1 1 2018 6 30
42,323.61
984.73
1,023.36
44,331.70

800.08

24

52

223.28




2018

6.4.6.12
6.4.6.12.1
2018 1 1 2018 6 30
10,274,840.34
8,092,595.20
2,182,245.14
6.4.6.13
6.4.6.13.1
2018 1 1 2018 6 30
-539.00
-539.00
6.4.6.13.2
2018 1 1 2018 6 30
48,647,872.90
47,641,236.00
1,007,175.90
-539.00
6.4.6.13.3
6.4.6.13.4

6.4.6.135

25

52




2018

6.4.6.14

6.4.6.14.1
6.4.6.15
6.4.6.15.1
6.4.6.15.2
6.4.6.16
2018 1 1 2018 6 30
26,198.45
26,198.45
6.4.6.17
2018 1 1 2018 6 30
1. -1,874,330.05
-1,923,084.05
48,754.00
2_ -
3- -

-1,874,330.05

6.4.6.18

26

52




2018

2018

1

1

2018

6

30

240,686.73

230.02

240,916.75

30

6.4.6.19

30

25%

75%

50%

2018

1

1

2018

6

30

23,160.45

1,167.50

24,327.95

6.4.6.20

2018

1

1

2018

30

24,795.19

49,590.38

18,600.00

812.17

93,797.74

6.4.7

6.4.7.1

6.4.7.2

27

52




2018

6.4.8

6.4.8.1

28 52



2018

1.2%

6.49.2.2

29 52



2018

111,705.75 )

6.4.9.6

6.49.7

6.4.10

6.4.11 2018

6.4.11.1

6.4.11.2

6

30

2018

601390

7.47

2018

20

7.25

1,375

12,279.17

10,271.25

6.4.11.3

64.11.31

6.4.11.3.2

30

52




2018

6.4.12

6.4.12.1

6.4.12.2

10%

10%

641221

31 52



2018

6.4.12.2.2

6.4.12.2.3
2018 6 30 2017 12 31
A-1 - -
A-1 - -
8,666,900.00 29,186,000.00
8,666,900.00 29,186,000.00
AA+
6.4.12.2.4
2018 6 30 2017 12 31
AAA 0.00 0.00
AAA 0.00 0.00
2,000,400.00 0.00
2,000,400.00 0.00
6.4.12.2.5
6.4.12.2.6
6.4.12.3
6.4.12.3.1

32 52




2018

6.4.12.4
6.4.12.4.1
6412411
-1
6 1-5
2018 6 30
3,959,094.44 - - -| 3,959,094.44
48,438.97 - - - 48,438.97
8,830.46 - - - 8,830.46
10,667,300.00 - -55,459,811.75(16,127,111.75
11,000,000.00 - - -[11,000,000.00]
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6 600036 17,571 464,577 .24 1.66
7 002382 20,000 386,000.00 1.38
8 601877 15,000 334,800.00 1.19
9 000596 3,474 308,421.72 1.10
10 603589 4,529 278,307.05 0.99
11 000848 20,000 211,800.00 0.76
12 601689 10,000 194,400.00 0.69
13 600029 13,800 116,610.00 0.42
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7 600567 451,000.00 0.77
8 601689 416,036.00 0.71
9 002382 403,292.00 0.69
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4 002859 553,517.00 0.95
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10 600315 309,789.76 0.53
11 002860 303,145.50 0.52
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39

52




2018

20 600016 75,780.00 0.13
7.4.3
6,579,665.92
10,274,840.34
7.5
1 2,000,400.00 7.14
2 - -
3 - -
4 - _
5 - -
6 - -
7 - -
8 8,666,900.00 30.92
9 - -
10 10,667,300.00 38.06
7.6
1 111811077 |18 CDO77 50,000 4,840,500.00 17.27
2 111713073 |17 CD0O73 40,000 3,826,400.00 13.65
3 019522 15 22 20,000 2,000,400.00 7.14

7.7

40

52




2018

7.8

7.9

7.10

7.10.1

7.10.2

7.11

7111

7.11.2

7.11.3

7.12

7121

7.12.2

7.12.3

8,830.46

41 52




2018

4 292,248.04
5 459.31
6 -
7 -
8 -
9 301,537.81

7.12.4

7.12.5

7.12.6

42

52



2018

8.1

43 52



2018

2014 8 6 616,049,891.85

52,585,541.87

36,137,111.26

63,658,761.40

25,063,891.73

44 52




2018

10.1

10.2

10.3

104

10.5

10.6

10.7
10.7.1

10

8,843,622.96

53.61%

7,351.78

64.38%

7,654,019.38

46.39%

4,066.69

35.62%

[ N I O T SN SN

45

52




2018

10.7.2

3,980,405.00

100.00%

170,600,000.00

100.00%

46

52




2018

10.8
1 2018 1 1
2017 12 31
2 2018 1 4
3 2018 1 5
4 2018 1 16
5 2018 1 20
2017 4
6 2018 2 1
7 2018 2 2
8 2018 2 6
9 2018 2 6
10 2018 2 7
11 2018 2 10
12 2018 3 22

47

52




2018

2018 1
53
13 2018 3 24
14 2018 3 24
15 2018 3 24
16 2018 3 29
17 2018 3 29
18 2018 3 30
19 2017 2018 3 31
20 2018 4 18
21 2018 4 20
2018 1
22 2018 4 21
23 2018 4 21
24 2018 5 7
25 2018 5 8
26 2018 S5 17

48

52




2018

27 2018 5 28
28 2018 5 31
29 2018 6 7
30 2018 6 15
31 2018 6 20
32 2018 6 22
33 2018 6 28
34 2018 6 30
35 2018 6 30

2018

6

30

49

52




2018

111

11

20%

20%

2018
1 16

2018
5 15

0.00

17,776,888.89

17,776,888.89

0.00

0.00%

2018
1 1
2018

23

44,681,858.80

0.00

44,681,858.80

0.00

0.00%

2018
5 15

2018
6 30

0.00

17,666,961.13

0.00

17,666,961.13

70.49%

50 52




2018

11.2

51 52



2018

12

121

12.2

12.3

http //www.cxfund.com.cn

2018 8 29

52 52



