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§ 3
3.1
A c
3.1.1 (2018 1 1 - 2018 (018 1 1 -
6 30 ) 2018 6 30 )
2,529,618.85 309,938.08
3,385,839.68 429,343.68
0.0227 0.0205
2.22% 2.02%
2.25% 2.05%
3.1.2 (2018 6 30 )
4,509,995.18 458,112.17
0.0302 0.0219
153,651,007.38 21,366,377.54
1.0302 1.0219
3.1.3 (2018 6 30 )
10.65% | 9.35%
1
2
3
3.2
3.2.1
A
~0.05% 0.07% 0.56% 0.02% -0.61% 0.05%
0.54% 0.08Y% 1.70% 0.02% ~1.16% 0.06%
2.25% 0.07% 3.40% 0.02% ~1.15% 0.05%
3.55% 0.06Y% 6.98% 0.02% ~3.43% 0.04%
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10.65% 0.07% 19.22% 0.02% -8.57% 0.05%

-0.08% 0.06% 0.56% 0.02% -0.64% 0.04%
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2.05% 0.07% 3.40% 0.02% -1.35% 0.05%
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§ 6
6.1
2018 6 30
2018 6 30 2017 12 31

6.4.6.1 1,332,949.66 2,397,412.04
7,434,638.84 6,191,041.22

10,969.93 109,972.06

6.4.6.2 276,928,507.30 153,809,628.70
276,928,507.30 153,809,628.70

6.4.6.3 - -
6.4.6.4 - 4,992,127.49
15,500,000.00 -

6.4.6.5 4,478,114.19 4,967,721.35
6.4.6.6 - -
305,685,179.92 172,467,902.86

2018 6 30 2017 12 31

6.4.6.3 - -
114,800,541.05 -

15,512,018.69 -

100,643.13 649,616.71

28,755.19 185,604.77

7,021.99 62,329.20

6.4.6.7 8,854.37 49,150.62
47,317.75 -
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2018

39,587.49 -
6.4.6.8 123,055.34 319,000.00
130,667,795.00 1,265,701.30
6.4.6.9 170,049,277.57 170,049,277.57
6.4.6.10 4,968,107.35 1,152,923.99
175,017,384.92 171,202,201.56
305,685,179.92 172,467,902.86
2018 6 30 A 1.0302
149,141,012.20 C 1.0219
20,908, 265.37 170,049,277.57
6.2
2018 1 1 2018 6 30
2018 1 1 2017 1 1 2017
2018 6 30 6 30
6,517,641.94 45,010,273.78
1, 7,318,336.98 83,861,728.19
6.4.6.11 79,565.56 160,241.04
7,227,710.33 78,525,266.06
11,061.09 5,176,221.09
2. “ -1,776,321.47 -14,968,027.85
6.4.6.12 - -
6.4.6.13 -1,786,418.56 -14,810,527.85
6.4.6.13.5 - -
6.4.6.14 - _
6.4.6.15 10,097.09 -157,500.00
6.4.6.16 - -
3. 6.4.6.17
o 975,626.43 -23,883,426.56
4. 113 _11

19
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5. 6.4.6.18

2,702,458.58 20,817,205.91
1 6.49.2.1 603,197.31 8,334,194.44
2 6.4.9.2.2 172,342.16 2,381,198.44
3 6.4.9.2.3 42,116.19 863,811.30
4 6.4.6.19 1,792.97 17,355.61
5 1,724,009.01 9,037,331.34
1,724,009.01 9,037,331.34
6 25,474.18 -
7 6.4.6.20 133,526.76 183,314.78
3,815,183.36 24,193,067.87
3,815,183.36 24,193,067.87

6.3

2018 2018 6 30
2018 1 2018 6

170,049,277 .57

1,152,923.99

171,202,201.56

3,815,183.36

3,815,183.36
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170,049,277.57

4,968,107.35

175,017,384.92

2017 1 1 2017 6 30
2,437,574,147.08 -38,101,441.13 | 2,399,472,705.95
- 24,193,067.87 24,193,067.87
2,437,574,147.08 -13,908,373.26 | 2,423,665,773.82
6.1 6.4
6.4
6.4.1
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2,585.61
4,474,615.90

4.50
4,478,114.19

6.4.6.6
6.4.6.7
2018 6 30
8,854.37
8,854.37
6.4.6.8
2018 6 30
123,055.34
123,055.34
6.4.6.9

2018 1 1 2018 6 30

149,141,012.20
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(") - -
149,141,012.20 149,141,012.20
©
2018 1 1 2018 6 30
20,908,265.37 20,908,265.37
(") - -

20,908,265.37

20,908,265.37

6.4.6.10
A
2,504,334.04 -1,380,178.54 1,124,155.50
2,529,618.85 856,220.83 3,385,839.68
5,033,952.89 -523,957.71 4,509,995.18
¢
222,154 .88 -193,386.39 28,768.49
309,938.08 119,405.60 429,343.68

26
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532,092.96 -73,980.79 458,112.17
6.4.6.11
2018 1 1 2018 6 30
16,411.90
62,899.56
254.10
79,565.56
6.4.6.12
6.4.6.12.1 —_
6.4.6.13
6.4.6.13.1
2018 1 1 2018 6 30
-1,786,418.56
-1,786,418.56
6.4.6.13.2

2018 1 1

2018 6 30

66,580,523.00

61,755,678.56

6,611,263.00

-1,786,418.56
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6.4.6.13.3

6.4.6.13.4
6.4.6.135
6.4.6.14
6.4.6.14.1
6.4.6.15
6.4.6.151
6.4.6.15.2
2018 1 1 2018 6 30
10,097.09
6.4.6.16
6.4.6.17
2018 1 1 2018 6 30
1. 958,426.43
- 958,426.43
2. 17,200.00

28
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17,200.00

975,626.43

6.4.6.18

6.4.6.19

2018 1 1 2018 6 30

705.47

1,087.50

1,792.97

6.4.6.20

2018 1 1 2018 6 30

24,795.19

89,260.15

29
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2017 1 1 2017 6 30

420,626,170.98 91.05%

2017 1 1 2017 6 30

.00 80.36% 1,828,000,000.00 97.13%
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6.49.1.5

6.4.9.2
64921
2018 1 1 2017 1 2017 6 30
30
603,197.31 8,334,194 .44
558,989.61 391,183.47
0.70%
- E
6.49.2.2
2018 1 1 2017 1 2017 6 30
30
172,342.16 2,381,198.44
0.20%
6.49.2.3
2018
A ©
27.98 27.98
10,280.28 10,280.28
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- 19.91 19.91
- 10,328.17 10,328.17
2017 1 1 2017 6 30
A ©
- 761,954.32 761,954.32
- 19.91 19.91
- 761,974.23 761,974.23
A C 0.40%
C 0.40%
H Ex +
H C
E C
6.4.9.3 ( )
C )
6.4.9.4
6.4.9.4.1
6.4.9.4.2
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2018 6 30 1,506,612.54 2017 12 31
6,191,041.22
6.4.9.6
6.49.7
6.4.10
6.4.11 2018 6 30
6.411.1 /
/
6.4.11.2
6.4.11.3
641131
2018 6 30
39,300,541.05
1680326 16 2018 92.25 100,000 9,225,000.00
1780100 17 2018 96.29 100,000 9,629,000.00
1580130 15 2018 83.82 100,000 8,382,000.00
16
1624010 2018 7 2 96.59 100,000 9,659,000.00
1680204 16 2018 7 2 88.92 100,000 8,892,000.00
500,000 | 45,787,000.00
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6.4.11.3.2
2018 6 30

75,500,000.00 2018 7 5

/

6.4.12

6.4.12.1
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10%

641221

6.4.12.2.2
6.4.12.2.3
6.4.12.2.4
2018 6 30 2017 12 31
AAA 86,081,862.00 19,894.00
AAA 164,468,775.30 153,789,734.70
26,377,870.00 0.00
276,928,507.30 153,809,628.70
6.4.12.2.5
6.4.12.2.6

6.4.12.3

35
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641231
6.4.12.3.2

6.4.124

641241

6412411

2018 6 30

36
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2018

- - - -115,500,000.00 15,500,000.00

- - - - 4,478,114.19 4,478,114.19

12,640,156.8326,904,070.00173,699,338.9072,463,500.0019,978,114.19  305,685,179.92

114,800,541.05 - - - -|  114,800,541.05

- - - -115,512,018.69 15,512,018.69

- - - - 100,643.13 100,643.13

- - - - 28,755.19 28,755.19

- - - - 7,021.99 7,021.99

- - - - 8,854.37 8,854.37

- - - - 39,587.49 39,587.49

- - - - 47,317.75 47,317.75

- - - - 123,055.34 123,055.34

114,800,541.05 - - -15,867,253.95 130,667,795.00

-102,160,384.2226,904,070.00173,699,338.9072,463,500.00 4,110,860.24 175,017,384.92
2017 12 31| 6 6 -1 1-5 5

2,397,412.04 - - - - 2,397,412.04

6,191,041.22 - - - - 6,191,041.22

54,067.06 - - - 55,905.00 109,972.06

21,609,939.00 - 75,706,689.7056,493,000.00 -|  153,809,628.70

4,992,127.49 - - - - 4,992,127.49

- - - -1 4,967,721.35 4,967,721.35

35,244,586.81 -| 75,706,689.7056,493,000.00 5,023,626.35 172,467,902.86
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6.4.124.1.2
2017 12 31
2018 6 30
27
1,743,713.78 833,678.58
27
-1,743,713.78 -833,678.58
6.4.12.4.2
6.4.12.4.3
VaR (Value at Risk)
6 30
6.4.12.43.1
2018 6 30 2017 12 31
%
%
276,928,507.30 158.23 153,809,628.70 89.84
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§7
7.1
%
1 - -
2 - -
3 276,928,507.30 90.59
276,928,507.30 90.59
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742 2% 20

7.4.3

7.5
1 - -
2 - -
3 26,377,870.00 15.07

26,377,870.00 15.07

4 250,550,637.30 143.16
5 - -
6 - -
7 - -
8 - -
9 - -
10 276,928,507.30 158.23

7.6
1 180205 18 05 250,000 26,217,500.00 14.98
2 112328 16 01 170,000 16,882,700.00 9.65
3 122377 14 150,000 14,967,000.00 8.55
4 136725 16 01 150,000 14,676,000.00 8.39
5 136498 16 01 150,000 14,562,000.00 8.32

7.7

7.8
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1 10,969.93
2 15,500, 000.00
3 -
4 4,478,114.19
5 -
6 -
7 -
8 -
9 19,989,084.12

7.11.4

7.115

7.11.6
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§8
8.1
()
377 395,599.50 | 118,169,176.52 79.23% | 30,971,835.68 | 20.77%
A
3,409 6,133.25 49,985.00 0.24% | 20,858,280.37 | 99.76%
C
3,786 | 44,915.29 | 118,219,161.52 69.52% | 51,830,116.05 | 30.48%
8.2
A 130,369.79 0.09%
C 1,031.34 0.00%
131,401.13 0.08%
8.3
A 0
C 0
0
A 0
0
0

44 53




2018

§9

2015

11

23

914,958,251.65

567,913,667.41

149,141,012.20

20,908,265.37

149,141,012.20

20,908,265.37
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10.1

10.2
10.21

10.2.2

2018 4 19

10.3

104

10.5

10.6

10.7
10.7.1
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10.7.2

36,549,788.36

28.44%

379,333,000.00

19.64%
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91,952,124.29 71.56%1,552,100,000.00 80.36% -
1
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
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4 2018 2018 1 6
5 2018 1 16
6 2017 4 2018 1 20
7 2018 2 1
8 2018 2 2
9 2018 2 6
10 2018 2 7
11 2018 2 10
12 53 2018 3 24
13 2018 3 24
14 2018 3 24
15 2018 3 29
16 2018 3 29
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31 2018 22
32 2018 28
33 2018 30
34 2018 6 30 2018 30
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§ 11
111 20%
20%
2018 1 1
2018 6| 49,598,315.86 0.00 0.00 | 49,598,315.86 29.17%
30
1
2
3
11.2
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§ 12

121

12.2

12.3

http://www.cxfund.com.cn

2018 8 29

53 53



