LOF
2018

2018 6 30

2018 8 29
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2018 8 24

2018 1 1 2018 6 30
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2

2.1
LOF

163001

163001

2015 7 20

93,359,960.55

2010 4 16

100 LOF
100 LOF
2.2
60%+

2.3

021-61009999

3 35

010-67595096
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zhouyg@cxfund.com.cn

tiangingl.zh@ccb.com

4007005566

010-67595096

021-61009800

010-66275853

2.4
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31
3.1.1 (018 1 1 -2018 6 30 )
8,064,386.38
10,006,079.07
0.1037
11.38%
3.1.2 (2018 6 30 )
-0.0959
95,023,784.92
1.018
1
2
3.2
321
~2.86% 2.24% | -4.40% 1.12% 1.54% 1.12%
3.56% 1.69% 0.46% 0.97% 3.10% 0.72%
11.38% 1.54% 5.84% 0.92% 5.54% 0.62%
11.01% 1.22% 8.64% 0.74% 2.37% 0.48%
-0.49% 1.65% 4.06% 0.97% ~4.55% 0.68%

35
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3.2.2

1 2015-07-20  2018-06-30
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4
41
41.1
2003 63
1.65
44 .55%
31.21% 15.15% 4.55%
4.54%
2018 6 30 61
100 (LOF)
— (LOF)

LOF

LOF
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500

LOF

412



LOF 2018

LOF

LOF

4.2

4.3
431

35
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4.3.2
4.4
441
2018 6 30
5.84%
100
4472
1.558
4.5

13.90%

1.018

188

1.018

2018

10

35

15.04%

5.84%

4_46%

5%

11.38%

8.33%

11.38%

2018
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4.6

2018

11
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4.8

12

35
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5.1

5.2

53

13

35



LOF 2018

6.1

2018

6

30

2018 6 30 2017 12 31
9,743,780.95 7,686,907.64
1,022,655.33 683,810.75

20,950.47 30,492.58

84,826,622.82

85,340,816.54

84,826,622.82

85,340,816.54

2,243.50

2,236.05

94,024.02

17,258.86

95,710,277.09

93,761,522.42

2018 6 30 2017 12 31
213,193.11 73,253.34
117,576.41 117,040.03
19,596.05 19,506.65
226,859.56 174,998.08

14 35
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109,267.04 220,118.76
686,492.17 604,916.86
93,359,960.55 101,879,701.71
1,663,824.37 -8,723,096.15
95,023,784.92 93,156,605.56
95,710,277.09 93,761,522.42

1.018 93,359,960.55

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

11,464,176.46 -4,654,150.77
48,015.40 92,603.61
29,186.90 92,603.61
18,828.50 -
9,422,113.55 -4,760,875.80
8,770,544.91 -5,186,636.84
-3,000.00 -
654,568.64 425,761.04
1,941,692.69 -129,228.40
52,354.82 143,349.82
1,458,097.39 1,749,530.95

15 35
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1 689,551.12 1,008,640.75
2 114,925.20 168,106.76
3 - -
4 542,607.50 451,455.79
5 - -
6 - -
7 111,013.57 121,327.65

B 10,006,079.07 -6,403,681.72
10,006, 079.07 -6,403,681.72
6.3
LOF
2018 1 1 2018 6 30
2018 1 1 2018 6
101,879,701.71 -8,723,096.15 93,156,605.56

10,006,079.07

10,006,079.07

-8,519,741.16 380,841.45 -8,138,899.71
16,362,576.39 -238,507.74 16,124,068.65
-24,882,317.55 619,349.19 -24,262,968.36
93,359,960.55 1,663,824.37 95,023,784.92

16 35
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2017

2017 6 30

163,945,025.66

-4,611,638.71

159,333,386.95

-6,403,681.72

-6,403,681.72

-41,803,069.51 881,388.68 -40,921,680.83
1. 11,190,129.88 -596,789.67 10,593,340.21
2. -52,993,199.39 1,478,178.35 -51,515,021.04
122,141,956.15 -10,133,931.75 112,008,024.40
6.1 6.4
6.4
6.4.1
(LOF)( !
100 (LOF)( 100 Lo
(LOF)
100 (LOF)
( ! [2009]1361
3 26

743,255,611.35
17
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(2010) 2413 100 (LOF)

100 (LOF) 2015 7 10 2015 7 16

100 (LOF)

18 35
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6.4.3
2018 6 30 2018 1 1 2018
6 30
6.4.4
6.4.4.1
6.4.4.2
6.4.5
[2004]78
[2005]103 [2008]1
2008 9 18
[2012]85
[2014]48
[2015]101
[2016]36
[2016]140
[2017]56 [2017]90
1
2018 1 1
3%
2

19 35
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50% 1
20%

4 20%

5 A 0.10%

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

6.4.7.1.3

6.4.7.14

20 35
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6.4.7.1.5

6.4.7.2

6.4.7.2.1

2018 1 1 2018 6
2017 1 1 2017 6 30
30
689,551.12 1,008,640.75
235,551.77 240,762.60

21

35
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6.4.7.5
2018 1 2018 6 30 2017 1 1 2017 6 30
9,743,780.95 26,532.56 25,474,846.25 88,689.11
2018 6 30 1,022,655.33 2017 12
31 683,810.75
6.4.7.6
6.4.7.7
6.4.8 2018 6 30
6.4.8.1
/
6.4.8.2
2018 2018
5 8
600750 5 17.75 L 16.12 64,540 | 1,339,994.20 |1,145,585.00 -

22 35
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6.4.8.3

64831

6.4.8.3.2
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7.1
%

1 84,826,622.82 88.63
84,826,622.82 88.63
10,766,436.28 11.25
117,217.99 0.12
95,710,277.09 100.00

7.2

721

D)
A - -
B - -
C 66,587,432.32 70.07
D - -
E - -
F 9,362,469.50 9.85
G - -
H - -
l - -
J - -
K - -

24 35
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L - -
M - -
N - -
0 - -
P - -
Q 8,876,721.00 9.34
R - -
S - -

84,826,622.82 89.27

7.2.2

7.3

1 000963 98,150 4,735,737.50 4.98
2 000661 20,300 4,622,310.00 4.86
3 300347 73,800 4,566,006.00 4.81
4 300003 121,700 4,463,956.00 4.70
5 300529 102,400 4,391,936.00 4.62
6 300122 95,400 4,363,596.00 4.59
7 002262 217,800 4,358,178.00 4.59
8 002422 135,000 4,333,500.00 4.56
9 300015 133,500 4,310,715.00 4.54
10 600436 38,500 4,309,305.00 4.53
www . cxfund.com.cn

7.4

74.1 2% 20

1 300463 9,902,256.20 10.63
2 002727 8,627,099.00 9.26

25

35
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3 600436 7,804,482.86 8.38
4 002020 7,636,032.00 8.20
5 000661 7,070,473.00 7.59
6 600332 6,718,774.38 7.21
7 002680 6,410,548.75 6.88
8 000513 6,331,976.00 6.80
9 002262 6,296,808.00 6.76
10 002737 6,175,741.48 6.63
11 300009 6,175,441.00 6.63
12 600867 6,030,360.10 6.47
13 300015 5,743,873.00 6.17
14 300482 5,666,715.00 6.08
15 000963 5,381,805.50 5.78
16 600276 4,869,770.86 5.23
17 002422 4,853,927.00 5.21
18 300347 4,612,556.10 4.95
19 300439 4,605,048.26 4.94
20 300122 4,559,847.00 4.89
21 300003 4,462,532.00 4.79
22 300529 4,441,670.00 4.77
23 300601 4,246,303.00 4.56
24 300401 4,185,695.00 4.49
25 300357 4,125,534.00 4.43
26 603658 3,656,784.00 3.93
27 002294 3,525,859.00 3.78
28 002773 3,455,201.00 3.71
29 600535 3,365,800.00 3.61
30 002001 3,338,084.00 3.58
31 000078 3,218,580.00 3.46
32 600566 3,048,956.28 3.27
33 600529 2,972,678.00 3.19
34 000999 2,855,366.00 3.07
35 300298 2,832,411.22 3.04
36 000952 2,723,109.00 2.92
37 300584 2,714,396.00 2.91
38 002741 2,711,317.32 2.91

26
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39 000915 2,663,383.40 2.86
40 002365 2,426,850.16 2.61
41 603368 2,365,423.92 2.54
7.4.2 2% 20
1 002680 11,213,170.62 12.04
2 002737 9,959,284.67 10.69
3 002727 8,811,358.00 9.46
4 600332 7,655,013.00 8.22
5 300463 6,946,301.84 7.46
6 002020 6,641,480.00 7.13
7 300298 6,582,078.58 7.07
8 000999 6,539,611.00 7.02
9 000078 6,408,823.50 6.88
10 000513 6,263,074.00 6.72
11 002262 6,132,918.33 6.58
12 300482 6,081,686.00 6.53
13 002001 5,732,521.15 6.15
14 000963 5,441,251.00 5.84
15 600535 5,314,997.00 5.71
16 000915 4,938,138.60 5.30
17 600436 4,734,360.76 5.08
18 002019 4,667,846.69 5.01
19 002589 4,609,071.00 4.95
20 300439 4,458,161.00 4.79
21 000538 4,331,473.47 4.65
22 300401 4,289,263.47 4.60
23 300357 4,090,779.97 4.39
24 002223 4,050,694.00 4.35
25 000028 4,040,906.00 4.34
26 300003 3,943,098.00 4.23
27 000423 3,880,006.00 4.17
28 000661 3,450,806.00 3.70

27

35
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29 002773 3,244,115.86 3.48
30 600529 3,090,438.00 3.32
31 600521 2,998,806.40 3.22
32 000952 2,957,383.00 3.17
33 600056 2,904,412.50 3.12
34 300009 2,853,692.00 3.06
35 603658 2,810,909.00 3.02
36 600867 2,799,246.20 3.00
37 002741 2,785,862.00 2.99
38 300584 2,735,782.50 2.94
39 600518 2,577,875.00 2.77
40 002365 2,477,128.24 2.66
41 002294 2,297,875.18 2.47
42 600511

28
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7.7

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
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1 20,950.47
2 -
3 -
4 2,243.50
5 94,024.02
6 -
7 -
8 -
9 117,217.99

7124

7.125

7.12.6

30

35



LOF 2018

8
8.1
()
7,475 12,489.63 1,046,937.38 1.12% 92,313,023.17 98.88%
8.2
1 291,865.00 9.48%
2 203,345.00 6.60%
3 172,813.00 5.61%
4 110,200.00 3.58%
5 102,822.00 3.34%
6 101,893.00 3.31%
7 87,700.00 2.85%
8 85,689.00 2.78%
9 79,496.00 2.58%
10 73,500.00 2.39%%
8.3
2,065.80 0.00%
8.4
0
0

31
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2005 7 20 206,772,718.31

101,879,701.71

16,362,576.39

24,882,317.55

93,359,960.55
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10.1

10.2

10.3

104

10.5

10.6

10.7
10.7.1

10

329,072,684.50

74.84%

174,838.43

62.92%

110,639,932.18

25.16%

103,038.98

37.08%

33
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10.7.2
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11

111

35 35



