2018

2018 6 30

2018 8 29



2018

§1

2018 8 27

2018 1 1 2018 6 30
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1.1
1.2

39



2018

1.3
1.4
519929
519929
2006 7 27
560,605,451.19
1.5

4 39




2018

T™T x 60%+
x 40%
1.6
021-61009999 95559
zhouyg@cxfund.com.cn luzj@bankcomm.com
4007005566 95559
021-61009800 021-62701216
1.7

www . cxfund.com.cn
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2018

§ 2
2.1
3.1.1 (018 1 1 -2018 6 30 )
-69,541,631.90
-68,816,786.07
-0.1225
~14.15%
3.1.2 (2018 6 30 )
-0.2843
401,215,577.34
0.716
1
2
2.2
2.2.1
-5.04% 2.22% -6.71% 1.40% 1.67% 0.82%
-14.56% | 1.77% | -11.67% 1.08% -2.89% 0.69%
-14.15% | 1.78% -8.41% 1.10% -5.74% 0.68%
-19.37% | 1.46% ~9.65% 0.92% -9.72% 0.54%
-28.40% | 1.20% | -18.25% 0.79% -10.15% 0.41%
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2.2.2

FAS-E0-B 0T

FEC-S0-8 0T

FELRO-E 0T

FRL-ED-B 0D

FAO-E0-8 10T

EO-LO-G 108

FETHL-LLOT
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FOE-E0-L 0T

FeL-a0-L 0T

C-LN-L108

FA0-80-L 10T

EO-S0-L 108

FEC-EQ-L 0T

CC-T0-L10E

FELHO-L 0T

L S A AN

FEO-LL-9 L0

FE0-0L-9108

FLE-E0-9 10T

FATAA0-9 0T

15 L T e 4 |

F 1 B PEAE S B RIS thP I e — 1= fmly

[— kfin

2018-06-30

2016-07-27
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§3
3.1
3.1.1
2003 63
1.65
44 .55%
31.21% 15.15% 4 _55%
4_54%
2018 6 30 61



2018

3.1.2

500

LOF

LOF

2016
27

7

2010

7

LOF

39




2018

LOF

LOF

3.2

3.3
3.3.1

10 39
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3.3.2
3.4
3.4.1
2018 6 30
-14.15% -8.41%
2018
15%
T™T 2
™T
T™T
5.42% 18.96%
26.66%
3.4.2
0.716
-14.15%
3.5
11 39

OX

0.716

-8.41%

5%

-20%

13.90%

21.06%

0.716



2018

™T

56

3.6

3.7

12

39

12



2018

3.8

13

39



2018

§4

4.1

2018

4.2

2018

4.3

2018

14 39
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5.1

2018

§5

6

30

2018

6 30

2017 12 31

43,808,168.69

23,425,649.60

1,345,085.96

2,934,191.73

122,218.16

257,602.50

357,777,107.70

407,866,709.34
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39

355,108,090.82

404,277,155.94




2018

21.24 -
144,019.01 270,843.72
1,852,319.96 4,210,537.66
560,605,451.19 558,292,769.23
-159,389,873.85 -92,792,338.22
401,215,577.34 465,500,431.01
403,067,897.30 469,710,968.67
2018-06-30 0.716 560605451.19
5.2
2018 1 1 2018 6 30
2018 1 1 2017 1 1
2018 6 30 2017 6 30

-62,990,571.33 -35,564,881.72
1. 250,898.07 448,200.99
147,687.34 448,200.99
86,583.34 -
16,627.39 -
2. ‘o -64,048,219.34 -29,984,052.86
-67,515,854.09 -32,610,059.16

16 39




2018

1 3,322,866.97 5,999,950.71
2 553,811.20 999,991.80
3 - -
4 1,784,587.60 1,725,934.26
5 - -
6 15.23 -
7 164,933.74 156,948.74

B -68,816,786.07 -44,447,707.23
-68,816,786.07 44,447 ,707.23
5.3

2018

2018 6 30

2018 1

2018 6

558,292,769.23

-92,792,338.22

465,500,431.01

-68,816,786.07

-68,816,786.07

2,312,681.96

2,219,250.44

4,531,932.40

107,061,698.32

-17,350,953.21

89,710,745.11

-104,749,016.36

19,570,203.65

-85,178,812.71

560,605,451.19

-159,389,873.85

401,215,577.34

17 39




2018

2017

1

1

2017 6

30

894,058,293.77

-49,644,350.72

844,413,943.05

-44,447,707.23

-44,447,707.23

221,147,063.40

-30,503,996.83

190,643,066.57

318,863,693.43

-38,594,411.17

280,269,282.26

-97,716,630.03

8,090,414.34

-89,626,215.69
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0%-95%

x 60%+

5.4.2

19

3%

5%

x 40%

39
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5.4.4.2

5.4.5
[2005]103
[2008]1 2008
9 18

[2012]85 [2014]48

[2015]101
[2016]36 [2016]140
[2017]56

[2017]90

D ( )
2018 1 1

3%

2)

3)

50% 1

20%

4) 20%

5) A 0.10% (

20 39



2018

5.4.6

5.4.6.1

5.4.6.2

5.4.7

5.4.7.1

5.4.7.1.1

2018 1 1 2018 6 30

2017 1 1

2017 6 30

209,467,213.39

14_52%

555,166,951.01 41.21%

5.4.7.1.2

2018 1 1 2018 6 30

2017 1 1

2017 6 30

376,029.10

2.35%

5.4.7.1.3

5.4.7.1.4

5.4.7.1.5
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39




2018

2018 1 1 2018 6 30
176,678.53 18.77% 176,678.53 34.18%
2017 1 1 2017 6 30
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2018

5.4.7.3

5.4.7.4

54.74.1

x 0.25%/
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39



2018

6.4.11.1.1

2018 |2018
603693 6 25| 7 9.00, 9.00 5,384 48,456.00| 48,456.00
3
2018 2019
601138 6 8 6 13.77) 16.40 17,576| 242,021.52|288,246.40
8
5.4.8.2
5.4.8.3
5.4.8.3.1

5.4.8.3.2
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39




2018

86
6.1
%

1 355,108,090.82 88.10
355,108,090.82 88.10
2 - -
3 2,669,016.88 0.66
2,669,016.88 0.66
4 - -
5 - -
6 - -
7 45,153,254.65 11.20
8 137,534.95 0.03
9 403,067,897.30 100.00

6.2

6.2.1

()
A - -
B - -
C 269,073,929.38 67.06
D 48,456.00 0.01

25 39




2018

26

39



2018

27

39



2018

9 600183 16,917,721.87 3.63
10 002241 16,799,682.00 3.61
11 002396 16,119,364.00 3.46
12 300207 15,536,639.76 3.34
13 300323 15,073,443.16 3.24
14 002491 14,860,858.00 3.19
15 300251 14,839,088.00 3.19
16 002341 14,776,835.84 3.17
17 300545 14,488,899.93 3.11
18 002587 13,954,350.76 3.00
19 002376 13,828,106.38 2.97
20 002217 13,182,329.00 2.83
21 002139 12,955,529.13 2.78
22 000636 12,900,826.00 2.77
23 300476 12,832,146.60 2.76
24 600703 12,686,253.00 2.73
25 603660 12,156,245.35 2.61
26 002555 12,093,631.36 2.60
27 600588 11,665,631.70 2.51
28 002456 11,359,135.84 2.44
29 300438 11,285,477.04 2.42
30 002815 11,255,461.02 2.42
31 002402 10,967,192.44 2.36
32 600845 10,736,586.63 2.31
33 002624 10,706,769.96 2.30
34 300136 10,519,955.94 2.26
35 300433 10,407,225.92 2.24
36 603228 10,295,187.00 2.21
37 002027 10,243,812.13 2.20
38 600667 10,168,902.00 2.18
39 300038 9,777,040.00 2.10
6.4.2 2% 20

28

39




2018

1 600183 31,986,179.66 6.87
2 002518 30,657,255.94 6.59
3 300115 30,603,110.68 6.57
4 300365 25,510,361.26 5.48
5 002236 23,660,995.17 5.08
6 002635 22,859,517.00 4.91
7 603025 21,150,400.21 4.54
8 002415 19,249,921.48 4.14
9 600563 19,045,440.58 4.09
10 002241 18,034,710.56 3.87
11 300182 18,022,446.15 3.87
12 002624 17,863,719.00 3.84
13 002056 17,070,859.38 3.67
14 000413 16,516,500.00 3.55
15 300438 15,711,301.96 3.38
16 002027 15,439,458.15 3.32
17 002456 15,183,051.83 3.26
18 300323 13,348,887.00 2.87
19 000049 12,789,118.98 2.75
20 600271 12,597,837.70 2.71
21 600667 12,174,072.00 2.62
22 002555 11,638,274.12 2.50
23 002195 11,136,694.00 2.39
24 603228 10,969,213.84 2.36
25 600525 10,647,219.90 2.29
26 300038 10,606,199.70 2.28
27 000050 10,100,426.97 2.17
28 300433 9,713,212.20 2.09
29 300219 9,453,017.72 2.03
30 300083 9,384,800.00 2.02
31 000725 9,379,297.00 2.01
32 002396 9,359,974.00 2.01
6.4.3

732,423,267.26
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39




714,926,874.06

6.5

1 - -

2 - -

3 - -

4 - _

5 - -

6 - -

7 2,669,016.88 0.67

8 - -

9 - -

10 2,669,016.88 0.67
6.6

110040 16,420 1,634,775.20 0.41

2 128035 8,870 1,018,276.00 0.25

3 128018 184 15,965.68 0.00
6.7
6.8
6.9

30 39
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6.10
6.10.1

6.10.2

6.11

6.11.1

6.11.2

6.11.3

6.12
6.12.1 300296 2018

[2015}1452 9,128.43 2015 12 24

r
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6.12.2

6.12.3
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§7
7.1
()
4,170 134,437.76 94,897,983.39 16.93% 465,707,467.80 83.07%

7.2
0.00 0.00%

7.3
0
0

33

39




2018

§8

2016 7 27 891,999,358.96

558,292,769.23

107,061,698.32

104,749,016.36

560,605,451.19
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2018

§9

9.1

9.2

9.3

9.4

9.5

9.6

9.7
9.7.1
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2018

2 |228,873,849.17 15.86%  190,260.80 20.21%

2 |209,467,213.39 14.52%  176,678.53 18.77%

1 |135,951,912.09 9.42%  113,017.90 12.00%

1 44,078,438.02 3.05%  23,418.90 2.49%

1 5,612,108.00) 0.39% 2,981.73 0.32%

1 - - - -

1 - - - -

2 - - - -

1 - - - -

1 - - - -

1 - - - -

1 - - - -

1 - - - -

1 - - - -

1 - - - -

1 - - - -

1 - - - -

1 - - - -

1 - - - -

1 - - - -

1 - - - -

9.7.2
5,002,531.03 |  31.74 % - -
10,380,485.50|  65.87% - -
376,029.10 2.39% - -
36 39
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1998 29

2007 48
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§ 10

10.1 20%

20%

10.2
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2018

39

§ 11

39

2018

8
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