2018

2018 6 30

2018 8 29



QDIl 2018

§1

2018 8 27

2018 1 1 2018 6 30



QDIl 2018

§2
2.1
QDI

519939
519939
2016 5 19
16,340, 255.35

1 2018 3 15

519939
004650 2018 3 13
2 0.9527 16,338,267.28
0.1440 1,988.07

2.2
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2.3
021-61009999 010-58560666
zhouyg@cxfund.com.cn tgbfxjdzx@cmbc.com.cn
4007005566 95568
021-61009800 010-58560798
2.4
JPMorgan Chase Bank, National Association
1111 Polaris Parkway, Columbus, OH 43240,
U.S_A.
270 Park Avenue, New York, New York 10017
2.5

www . cxfund.com.cn

68 9

32




QDI 2018
83
31
3.1.1 (018 1 1 -2018 6 30 )
-5,454,552.75
-4,477,178.43
-0.0528
-5.56
3.1.2 (2018 6 30 )
-0.0473
15,566,697.87
0.9527
1
2
3.2
321
-1.36% 0.30% 0.23% 0.01% ~1.59% 0.29%
-1.65% 0.25% 0.69% 0.01% -2.34% 0.24%
-5.56 0.23% 1.37% 0.01% -6.93% 0.22%
-6.63% 0.20% 2.79% 0.01% -9.42% 0.19%
0.11% 0.23% 6.00% 0.01% -5.89% 0.22%
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3.2.2

10.43%
9.27%
8.11%
G.95%
5.79%
4.64%
3.48%
2.32%
1.16%
0.00%

-1.16% !
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§4

4.1
411
2003 63

1.65



QDI

2018

412

500

LOF

100

100

2017 3
2017 4
- 12
20
100
100
2017 5 9
- 3 2016 4
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4.2

4.3

4.4
441

442

32

5%




QDIl 2018
4.5
451
1.75%-2% 2018
2.4%
1.26%
-5.36% -1.51%
5
6
45.2
2018 6 30 0.9527 1.0063
-5.56%
4.6
4.7

10 32



QDI

2018

4.8

4.9

100%

11

32
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5.1

52

53

§5

12

32
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6.1

2018

§6

6

30

2018 6 30

2017 12 31

15,666,520.24

8,584,291.06

90,257,543.39

6,537,686.91

83,719,856.48

2,722.93

1,123,407.83

15,669,243.17

99,965,242.28

2018 6 30 2017 12 31
- 1,299,704.65
20,587.94 84,027.28
5,146.97 21,006.79

13 32




QDI

2018

2,426.63 -
74,383.76 150,000.00
102,545.30 1,554,738.72

16,340,255.35

97,549,001.82

-773,557.48

861,501.74

15,566,697.87

98,410,503.56

15,669,243.17

99,965,242.28

6.2

2018

2018-06-30

1

1

2018

6

14

0.9527

30

32

16340255.35




QDI 2018
1 415,186.65 1,150,631.96
2 103,796.67 287,657.97
3 - -
4 8,248.60 i}
5 - -
6 7,513.72 -
7 75,184.13 106,338.95
n -4,477,178.43 -118,973.50
_4,477,178.43 -118,973.50
6.3
2018 2018 6 30
2018 1 1 2018 6 30
97,549,001.82 861,501 .74 98,410,503.56
- -4,477,178.43 -4,477,178.43
o -81,208,746.47 2,842,119.21 |  -78,366,627.26
10,379, 203.38 -376,765.61 10,002,437.77
~91,587,949.85 3,218,884.82 | -88,369,065.03
16,340, 255.35 -773,557.48 15,566,697.87
2017 1 1 2017 6 30

15 32




QDI

2018

244,272 ,655.91

22,403,325.39

266,675,981.30

-118,973.50

-118,973.50

-146,723,654.09

-7,206,915.07

-153,930,569.16

8,031,810.68

404,426.89

8,436,237.57

-154,755,464.77

-7,611,341.96

-162,366,806.73

-13,093,014.37

-13,093,014.37

97,549,001.82

1,984,422 .45

99,533,424.27

16 32

[2016]458

244,272,655.91
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S%

6.4.2

6.4.3

6.4.4

6.44.1

6.4.4.2

2018

8

29

2018

17

80%

6

32

30

2018
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6.4.5
[2008]1
9 18
[2012]85
[2015]101
[2016]36
[2017]90
1) (
2018 1 1
2)
3)
(1 )
) 50%
20%
4)
5) A
6)

[2005]103
2008
[2014]48
[2016]140
[2017]56
)
3%
1
1 1 (1
1
20%
0.10% « )

18 32
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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

6.4.7.1.3

64.7.14

6.4.7.1.5

6.4.7.2
6.4.7.2.1

2018

1

1
30

2018 6

2017

1

1

2017 6 30

415,186.65

1,150,631.96

19

32




QDIl 2018

59,258.09

351,072.19

x 1.0%

x 1.0%=+

6.4.7.2.2
2018 1 1 2018 6 | 2017 1 1 2017 6 30
30
103,796.67 287,657.97
x 0.25%
= x 0.25%+
6.4.7.3 ( )
( )
6.4.7.4
6.4.7.4.1
2018 1 1 2018 6 (2017 1 1 2017 6 30
30
2016
5 19 - _

30,001,700.00

30,001,700.00

30,001,700.00

0.00

30,001,700.00

0.00%

30.76%

20 32




QDI

2018

6.4.7.4.2

2018

6

30

2017

12

31

10,375,635.57

63.50%

6.4.7.5

21

32
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6.4.8.3
6.4.83.1

6.4.8.3.2

22 32



QDI

2018

7.1

§7

%

23

32
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7.5
7.5.1

71.5.2

7.5.3

7.6

7.7

7.8

7.9

7.10

7.11
7111

7.11.2

7.11.3

24

2%

2%

32

20

20



QDIl 2018

1 -
2 -
3 -
4 2,722.93
5 -
6 -
7 -
8 -
9 2,722.93

7.11.4

7.115

7.11.6

25

32
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§8
8.1
)

202 80,882.51 10,375,635.57 63.51% 5,962,631.71 | 36.49%
1 1,988.07 0.00 0.00% 1,988.07 100%
203 80,493.87 10,375,635.57 63.50% 5,964,619.78 | 36.50%

8.2
0.00 0.00%

8.3
0
0

26 32
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§9

(2016 5 H19H) 244,272,655.91

97,549,001.82

10,379,203.38

91,587,949.85

16,340,255.35

27 32
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10.1

10.2
10.21

10.2.2

10.3

104

10.5

§ 10

2018 7 6 0:00 2008 8 1 17 00

10,442,572.74 63.9%

100% 2018 8 2

2018 8 3

2018 4 19

28 32



QDI

2018

10.6

10.7
10.7.1

Citibank N. A.

DBS HK

Goldman Sachs Asia LLC

GUOTAIJUNAN
SECURITIES(HONGKONG)LIMITED

HAITONG INTERNATIONAL

8,210.14

100.00%

SC LOwY

SINOPAC SECURITIES(ASIA)
LIMITED

UBS

ZHONGTAI

10.7.2

Citibank N. A.

77,381,777.36

28.43%

29

32
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DBS HK 7,031,935.771 2.58% - 4 - - - -
Goldman Sachs Asia LLC 59,837,021.57| 21.98% - - - - - -
GUOTATJUNAN
12,744,447.79 4.68% - - - - - -
SECURITIES(HONGKONG)LIMITED
HAITONG INTERNATIONAL 20,616,091.53 7.57% - - - -j5,848,345.99 100.00%
SC LOWY 24.611,222.95 9.04% - - - - - -
SINOPAC SECURITIES(ASIA)
14,041,800.00 5.16% - - - - - -
LIMITED
UBS 51,219,163.14 18.82% - - - - - -
ZHONGTAI 4,711,433.13 1.73% - - - - - -
1
2
1998 29
2007 48
1
1
2
3
4
2

30 32
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§ 11
111 20%
20%
2018
1 1
1 2018 | 30,001,700.00 0.00 | 30,001,700.00 0.00 | 0.00%
6 5
2018
1 1
2 2018 | 31,528,884.94 0.00 | 31,528,884.94 0.00 | 0.00%
6 5
2018
6 6
3 2018 0.00 | 10,375,635.57 0.00 | 10,375,635.57 | 63.50%
6
30
11.2

31 32
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32

32

2018

8

29



