¥

2018

© 2018

8

6

30

29



He B 2018 A

i 1 I
11
Hwa HG b X a
ip a %o @ #1 KA A
Y Hu v H 0A
T M E 6 2018 8 28
T F alr v az Ne a Fw a p
b b X a A
Y H a\x ht " prbG W
3 b i A v b¥F _ [ n
n T A
T + A
2018 1 1 2018 6 30 A



He B 2018 A

11

1.2

2.1
2.2
2.3
24 H

25 i

31 h

3.2

4.1
4.2
4.3
4.4
45
4.6
4.7

4.8

51
52

5.3

6.1
6.2 #

6.3

(1O OSSOSO
T T s
F 2
8y F
2
i OSSOSO

p b H

pE L TP OOS

o B s

& F T 3 0D

p Ty HU

p Z  Ne L

o TV e

p H

p b Har v az Ne T

\ T FH p a %o 0 s

Fw " [T OSSO TP PSP P TR PP POTPPPPROTON
OO OO OSSOSO
- I 2 (OO TR ORI TR



810

81

6.4

7.1
7.2
7.3
7.4
7.5
7.6
7.7
7.8
7.9
7.10
7.11

7.12

8.1
8.2

8.3

10.4
10.5 w
10.6
10.7

10.8 i

11.1

FET 7 4 TH T e



812

11.2

12.1

12.2

12.3



H = b 2018 A
i 2
2.1 '
He ° |
He -
p H -
h 9 519935
9 519935
b
2016 9 29
H K E
T M \E:
M 32,052, 057. 55 m
b
2.2 ¥
" T i T
- a 5_ 'L_‘) - Zv
L 7z 3 %o
© Jub * a3 vA
z N - “a 3H
6 " B3




H -~ B 2018 A

2.3 ]
H K 'E" T M E*
!
H 021-61009999 010-66105798
zhouyg@cxfund. com. cn custody@icbc. com. cn
F 4007005566 95588
D 021-61009800 010-66105799
> T "8 7 o T op
A/ T 687 9 55~
K M T 681 M1 p
WE .
9 557
200120 100140
) W
24H
H Fa |
A\ €
www. cxfund. com. cn
A K M T 687 2 T 9
M T p 557
25i 1 7
WE
Y K 'E v 177




H = b 2018 A
i 3h [v
31h w F
1B "H
3.1.1 (2018 1 1 -2018 6 30 )
2,146, 634. 22
# -513, 874. 77
¥ M # -0. 0155
' rvz -1.29%
M [V -3. 56%
312 (2018 6 30 )
L No # 4, 375, 836. 52
L No M Z 0. 1365
T 36, 427, 894. 07
Mo 1.137
313 (2018 6 30 )
M [v 13.70%
*1a # a ait "~ b EHevi ~
i 0 W 93t EHevV T A
2a 3 b’ \ ~ o T £ a
a #P -~ Ve |
A
3a T L Ne 2w * T Ne # b Ne # T N v A
3.2 v
321 M [V Tib 3 %o
M \
. [y 3 - A
W %0 %0 w Yy Y Y
% Y g % Y
T Wa -6. 42% 1. 47% —6. 04% 1. 02% -0. 38% 0. 45%
2@ —6. 65% 1.23% ~7.61% 0.91% 0. 96% 0. 32%
" Ea -3. 56% 1.21% -9. 63% 0. 92% 6. 07% 0. 29%
W 3. 65% 1.07% —2. 44% 0. 76% 6. 09% 0.31%
13. 70% 0. 92% 7. 75% 0. 66% 5. 95% 0. 26%

53




\

2018

-

<

v

3.2.2

29.25%

26.00%

2275%

19.50%
16.25%
13.00%

9.75%
6.50%
3 ARE

FL-90-810c

bE=G0-8 10T

OL-¥0-810C

0L-E0-810C

L0-E0-8L0C

A0-k0-810C

L0=C =L 10C

g0-bk-L1oc

a0-0-L 108

S0-60-L 10T

S0-80-L0C

G0-L0-4 10T

FO-80-L10C

¥O-50-LL0C

FEO-r0-L 10T
FE0-ED-LLOC
FLE-LD-LLOT
FLESCL-9L0T
FOE-LL-910C
FOE-0L-910C

Algz-p0-0102

|— F i B RS B B B TH P T R e — Bl R REsh b S s i

2018-06-30A

W 2016-09-29

53



He B 2018 A

i 4 .
4.1 L1 :
41.1 R
H K'E" T w 0 20030637 %o F

M E &: M E a m ET 0 A Y 1.65
"H, A | W' Y EY O\ 44, 55%; ¢ M B\

31. 21%a M EY O\ 15, 15%&: 't T ° L P T\ 4. 55%3:r

T~ . P 7 4.54%A
2018 6 30 L 617 T4 Hz F
a H # F a H # 5 F a H #°
F a Hi #n F a H=zyv | F
a H #nY - a H . & . - a H
% 100 F a Hz ¥} F (LOF)a Hp
F a H vy} F a HzaU | F (LOF) &
H ¢® v F a H ¢ "¢} F a H #
a T F a H #
F a Hz ¥} = a H# F a H#
F a H # F a H
F a H F a HM Ga 3 F
© LOFFa H A v b F a H A
v b F a H=zGv | F a H A A F
a HT € h F " LOF"a H A v b
F & Hn W v b F a H#

F a H W v b F a Ho v} F a
Hz 0V | F a H A v b F a H H
3 F a H A vt F a H

AL F a He- - F a H A

F a H#H F a H & vvf F a

10 X



H - 2018 A
H 0 F a H v ¥} F a H
F a HQnv f F a H 5 vvt}f
a HT 500 F a H a H . n
F S LOFAa H e v b a Hy G
3 3 a H#z O F a HIH
F a Hn v} } a H e vE O F
& H® H 3 a 3
F a H . Ev F A
41.2 - ~ 1 '
K +
F ) e
K K
I L3
A Kk &2 Xos
H 2 2006 v~ H
K'E ~ A
F a K E*"® a
H # 0 3 a
F " a H =z
a He nY . F
a H |‘
2017 3 -
£ - 12 A K «
15
F a H #
a HIH F a
H #
+ S
Hz00 | - F
F a H #
a F a H
. | H F
Hz0 T |
-
A
Ho -
2017 10 .
v F - 4 37 2014
20 . A
2015 » G
11 " B3




R K 2016 9 2018 2 1
29 6
“la K K Y H o 9 % i
‘E Y %o
2a Fc s Y S -
9%0A\
4.2 . ) b H '’
b H Le T F
a TNN Y M z * b
w A
YO He abHe w EA Ny W
NN A1 T b H L
M £ A
43 0 E ' OF
431°E L '
p- ES E L~ E L
v o L~ bl a G
v ET ’ " aNe T H ¥
A
432 ’ u F
p- y T : &

12 X



H = ) 2018 A

b’ E E [ ‘ A F ‘ 5%
w A
a4 P 3
441 P b Ne
2018 r Ty T 12 6 F Ac
T < E™ Q® W A G "
" M F A
2017 T 2017 VAR i 7
= "W Ty G n Vv Ty p  Ne
Fy o1 ¥ G1 wl # Ty 1~
@ A Y

13 X

n



-

2018

\

ao

>

14

53

G A



H - B 2018 A

b b 0 N E ~ @& | b 3a b
No '’
23 Ne Noy Ne b 2P " z
z Y M P ’ b N Ne No
3a Ne M [vb Y Vv’ Ne %o M T Vi
i B M No b ve Vv’
42 W M No '
5a "3 A A
4.8 P . ; Ty
2017 9 8 2018 2 1 ° “Tv EMe b VYengV’
T w v _ A 2018 3 27 2018 4 11
“Tv engVM’ "HA 2018 4 12 2018 5 10 ~ Ty
wMa b vengMd "HA - “T'v vYengVu "HA

15 X



2018

\

5.1

16

" 53



H = b 2018 A
61\ Fw -
61 © ¥
v hr' He F
2018 30
1B "H
2018 6 30 2017 12 31
6.4.6.1 3,706, 612. 10 2,955, 719. 47
0 17, 308. 45 90, 025. 16
¥G 31, 294. 86 23, 234, 44
e 6.4.6.2 32, 459, 406. 72 30, 710, 720. 55
i T 29, 609, 286. 72 30, 390, 710. 55
v b 2, 850, 120. 00 320, 010. 00
* 6.4.6.3 - -
y - * 6.4.6.4 - -

17

" 53




-

2018

\



H = b 2018 A
T 6.4.9.2.1 295, 068. 30 616, 569. 64
2 6.4.9.2.2 49, 178. 04 102, 761. 59
3 F - -
& 6.4.6.19 165, 388. 58 300, 725. 82
5 # ¥ _ N
P T vE R 1 - -
6 i w 0.73 -
70 6.4.6.20 74, 642. 57 79, 099. 22
f2a# "o YFI -k
P -513, 874. 77 8, 046, 990. 73
ar °ruv yr -~
|- -513, 874. 77 8, 046, 990. 73
6.3 " rv-i-
Wy he ! H = |—
© 2018 1 1 2018 6 30
{8 "H
2018 1 2018 6 30
Ne #
wa A "
F oy 28, 758, 623. 26 5, 147, 877. 25 33, 906, 500. 51
H A -
rvi- -~ - -513, 874. 77 -513, 874. 77
s -
ao T’ a
) , [ o 3,293, 434. 29 -258, 165. 96 3, 035, 268. 33
rvi yr-t
l
P71 62, 883, 658. 62 12, 331, 888. 61 75, 215, 547. 23
-59, 590, 224. 33 -12, 590, 054. 57 -72, 180, 278. 90
a M
NO ¢ ap B B B
rvi? " vi
Yr -~ [
1 a )
v 32, 052, 057. 55 4, 375, 836. 52 36, 427, 894. 07

19 X




2018 A

03
PR

2017 1 2017 6 30
Ne #
wa A -
- 112, 273, 688. 07 -1, 320, 006. 02 110, 953, 682. 05
H A -
rvi- -~ - 8, 046, 990. 73 8, 046, 990. 73
M
v rvi-
. C -71, 780, 994. 19 -2, 800, 503. 16 ~74, 581, 497. 35
[ v YrI -L
|-
PiT1 5, 255, 867. 99 231, 297. 48 5, 487, 165. 47
-77, 036, 862. 18 -3, 031, 800. 64 -80, 068, 662. 82
a M
S Ne # 7 B B B
rTvi-"oT v
Yr-L© -
] a )
oy 40, 492, 693. 88 3,926, 481. 55 44, 419, 175. 43
Y
u ok NeA
6. 1 6. 4 1 '
W b 0
6.4
6.4.1 ’
He (y 4 L) H
KE® w &TA | 12 H- - | 1
yu L) TT F wy” T
WLy ~ [2016]794° %E N A Y Ny Y
b - n W 220,567, 127.62 M~ N v HF
P) ~  Fiax ~ v 1600548 ~ A G 2016 9 29
A H K'E - wT M
20 " 53




H < N 2018 A
B A
&TH F 13 E ié H-
- F n il i v W g
(i pw C T a -3 rr T v % )a
VEC Pb va va Va aT dao3VAaE va Va
" U FaNe vaT o3 nNnva Fa Fyi
T w"H itV } {)av | a ta ” Fa
T a a v a A T v "H T
(NG v 7 YA Y “H i T -
R N A Doy Y
v oy 80%95% T T 6~ " h T F obve ¥ 80%A
n vb v 3%A Q@ a
Y i G - G bve 1 v 5% " b’
L A G a - [ W Yp v FA a
Y a i T i D U A 3
%04 ' 300 | 80%+T v b | 20%A
642 ¢ L
F o3 W %oti " y " o3 W %t L)
viT v e 3 F b 7 L~ [row H
3a =T F 3Vwh 3 F DA
6.4.3 o3 W% %ti i T 7
F L o3 W %t T w0 "6 3 F b i
- [ 2018 6 30 Fooooyil 2018 1 1
2018 6 30 rvi® A
21 " 53



He B 2018 A

6.44 w w T f yi
6.44.1 Y av T b W w
W aw T b W W A
6.4.4.2
o W A
6.4.5
a F (20051103~ &7 @ No i
Ta [2008]1 " & a F "Go3 n Ta 2008
9 18 &r a F TGA Foo A b Ta
[2012]85" & " ¢ :: CE £ £ . i 1a (2014148
“eée’ ¢ n T o3 ™ E £ % @, i
Ta [2015]101 © & 7 &'t E” £ % Q. i Ta
[2016]36° @ " & n 3 v Ta [2016]140" & " &
R R v Ta (2017156~ ¢ " ¢ ” v *
Ta (2017190~ ¢ " ¢~ “" v Tiir 7
F F " h ! 7
D F ( F ” F ) yv o av
Fo@ v 208 1 1 “E R | TO it v
Wy ooy - v 3% v A
2) F c b TS " A avlp e °° a
2 "0 o2 S T S o3 A
3) v a =z °° = [ 7 p
h FoT "L E O 0 E” - le Y§P
( le ) "1 £ n - : le y3: 1 (1 )
v 50% ’ 1 v z ® @ A
W 20% @ A
4) 0 VAN S "0 UV}l o3 (2 o0 20%
@ b o3 A

22 X



He B 2018 A

5 G CHA yv° % 0. 10% FC )+ 7 i b
P A A
6.4.6 F
6.4.6.1
Yy B “H
2018 6 30
3, 706, 612. 10
i T lea Y p -
1-3 @ -
3@ Yit _
iT -
' 3,706, 612. 10
6.4.6.2" *
y B “H
2018 6 30
‘E“HE V ‘E“HE VT a
31, 180, 106. 26 29, 609, 286. 72 -1, 570, 819. 54
. 2, 863, 927. 80 2, 850, 120. 00 ~13, 807. 80
. 2, 863, 927. 80 2, 850, 120. 00 ~13, 807. 80
K - - -
34, 044, 034. 06 32, 459, 406. 72 -1, 584, 627. 34
6.4.6.3 VAR
‘ T/ UA
6464y "~ *
6.46.41N y-~ * 0
f} y,., ao A

23 X



6.46.81 1

\Y

24

H -~ B 2018 A

1B “H

2018 6 30

644. 37

7.02

80, 421. 12

12. 69

81, 085. 20

AL A “H

2018 6 30

80, 805. 70

80, 805. 70

Y B "H

" 53



He B 2018 A

H -+ 24,795.19
74, 668. 38
6.4.6.9
Y B "H
2018 1 1 2018 6 30
M "~ M7
28, 758, 623. 26 28, 758, 623. 26
62, 883, 658. 62 62, 883, 658. 62
(D) -59, 590, 224. 33 ~59, 590, 224. 33
- No/m |k - -
No/

25

" 53




He B 2018 A
6.4.6.12
6.4.6.12.1 A E
1B “H
2018 1 1 2018 6 30
M ¥ 71,744, 545. 31
A 69, 947, 716. 34
y M E ” 1,796, 828. 97
6.46.137V }
6.46.13.17 |
1B “H
2018 1 1 2018 6 30
v [ Tyvv | a Y
F o— y,y Y av vy 122, 125. 51
F[ Qo™ «
v b [ E " -
v b i E -
122, 125. 51
6.46.1327 | fTygvv | e
1B “H
2018 1 1 2018 6 30
MFEV |} av TV F[ Qo
3,907, 505. 04
"MEFV R av 1 F[ Qo-
3,677,336. 55
' Z 108, 042. 98
yvMv | e 122, 125. 51
6.46.1337V | i E "~
' vt E A
6.46.1347 | i1 E "
‘ v b E " A
6.46.135 ~ F
t ao |_ A

26

" 53




H = b 2018 A
6.4.6.14
6.4.6.14.1
‘ A
6.4.6.15 i
6.4.6.15.1 i i1y E ~
‘ A E " A
6.4.6.15.2 T 11
‘ . i A
6.4.6.16 #
{8 "H
2018 1 1 2018 6 30
* # 171, 259. 37
Qo ¢ _
171, 259. 37
64617 EHeE VT "
{8 "H
2018 1 1 2018 6 30
1.’ * -2, 660, 508. 99
i -2,626, 691. 19
IRV -33, 817. 80
[ F -
i -
N -
2. 1 -
i -
30T -
P EHEvi®" T B
\)
-2, 660, 508. 99
646181 1 ~
1B "H
27 " 53




H - 2018 A
2018 1 2018 6 30
~ 560, 926. 29
~ 3, 476. 26
564, 402. 55
‘6 G 0 N ~ "G b 6
30 P ¢ 3a T T5% T * b 6 3@
P 6 6@ i 50% "~ o G 6@
M 0O 25% A ~ N 0
A
6.4.6.19°
{8 "H
2018 1 2018 6 30
165, 388. 58
165, 388. 58
6.4.6.20%1 1
{8 "H
2018 1 2018 6 30
24,795. 19
H 49, 590. 38
[ 257. 00
74, 642. 57
i Y A
6.4.7 H a v
6.4.7.1 H
R v H A
6472 * @ H
+ ¥ 0 DY H A

" 53




6.487 ¥
6.4.8.1 L~ i # 7 4 0 1. :
L~ . z 7 v i A
6.4.8.2 b o T N
5 B 4
H KE (YW I H L) 3
T M E Gy IT L) a 9
6.4.9 1 ) ”
6.4.9.1 v N B
6.4.9.1.1
i - " i "H A
649127 }°
i - " { "H vEOA
6.49.137 |
i - " { "H v b A
6.4.9.1.4
i - " i "H A
6.49.15 n” £
i " -~ i1"H ¢ A
64927
6.4.9.2.1
¥ B "H
2018 1 1 2018 6 o
2017 1 1 2017 6 30
30
0 0
295, 068. 30 616, 569. 64
iT 0
77, 730. 61 253, 693. 64

29 X



H - : 2018 A

o . H K E" . LW T rov o L5%
) i 0 A
E '
H E} 1.5%°
Hu
Bu [Fw Iy
6.49.2.2
y B H
2018 1 1 2018 6 30 2017 'i\ 1 2017 6 30
0 © 49, 178. 04 102, 761. 59
oo ] LW Y rovo0.25% v
v 0 A

‘E 4" H E 0.25%°

Huy
By [Fw v
6.493b " 3 v F( )
‘ i ) b” 3 A ¢ )
A
6.49.4%\7 '
6.4.9.4.1 P . !
M YB" m
2018 1 1 2018 6 |2017 1 1 2017 6 30
30
) ~ 2016
9 29 - M - -
A M 9, 999, 000. 00 9, 999, 000. 00
y~ ™ - -
Noi * ™ - -
P MZF ™M - -

30 X



H = - 2018 A
M 9, 999, 000. 00 9, 999, 000. 00
M
31.20% 24. 69%
\l M D
‘ n i 'E A
6.4.9.4.2 . H ir” :
‘ I H i A
6495 7 G o | * # ~
B e “H
2018 1 1 2018 6 30 2017 1 1 2017 6 30
) # i [ # i
T
3, 706,612. 10 15, 984. 02 3, 167, 109. 69 71, 834.75
‘E:
‘ Fo 0 ¢T F K E"
O ~ 6 2018 6 30 " o Y. 17, 308. 45 "H(2017 12 31
T W 90, 025. 16 "HA
6.4.9.6 pat” Foo
‘ i ) b i FA
64977117 ° H
‘ i 3 ) YW E 4 E A
T b 1 Y i i * A
6.410% Ne
‘ £ Ne A
6411 ~ 2018 6 30 ~ i F
6.4.11.1 07/ 06 | e i F
‘ o/ 0 } i FA
6.4.11.2 A (
‘ A i A

31 X



H o - 2018 A
64113 ¢ } Tou vt
6.411.3.1 v
. "t by v FA
6.411.32" v
| . vk by v FA
6.4.12 t
6.4.12.1
ST Xy : " h " H a -
A M oh o T 1 A a a vi
A
L H a + 8 Y
| YL A e ' L
A £ Ne i P - R
i H oA
. r . By L oy a a
st A RHwI} -
- 3F b a., n T P
L ¢ h e LT F pT
23 T L S o3b D "
. by b b b Ne b
- . HF A
6.412.2H
H 1 ‘< e
¥ a o ) i ! A
T b A
“H - G I H o
f Ne Y No H A W E O Fvb T
10% * b [ woOE D |_v b
32 " 53



H - 2018 A
F o 10%A
I,D T |_ K \ER |—’ -
b 7 3 I H
T |_ "QD - Y L A
641221 H ! v
‘ G 13 H v FA
6.4.12.2.2 H ! * F
6 i H ” A
6.4.12.2.3 H l )\
G [ H 3 YA
6.4.12.24 H ! v
y B "H
H bRy
2018 6 30 2017 12 31
AAA 0.0 0. 00
AMAY T 0. 00 320, 010. 00
2, 850, 120. 00 0. 00
2, 850, 120. 00 320, 010. 00
‘ U fu 02 a Ui FH v A
6.4.12.2.5 H ! v F
6 i H ” A
6.4.12.2.6 H l )\
G 13 H 3 1A
64123 ~
y E 1 0 vy o
A G QL 3 Ty Ne
b ¥ i F A " "Wy, E |
A
6.412.3.1 D W . Ne
H é n F b W IlieéeE n
33 53




He 7

2018 A

L, -~ TN - L i
" A a Ne . F
F 3 W L
: A " v E ~
A
QL B N T LY
L 2,0 - L : A
: Ne A
13 3
6.4.12.4
i  EHev N E i
0 B 7 Zz a | T
6.4.124.1#
# i EHev i 0 - A
"how a0 oa ¥ A F
X ¥ 0 A
6412411 # 0
y B
T — 6@ Ypl6a -1 1-5 b
3, 706, 612. 10 - 3,706, 612. 10
0 17, 308. 45 - - 17,308.45
G 31, 294. 86 - - 31,294. 86
w 2, 850, 120. 00 129, 609, 286. 7232, 459, 406. 72
£ - - 81,085.20 81, 085. 20
- - 490, 269. 41 490, 269. 41
- ] ] ] ]
* 3, 755, 215. 4112, 850, 120. 00 30, 180, 641. 3336, 785, 976. 74
v
o } - - 549. 95 549. 95
34 53




He - 2018 A
0 - - - | 148,546.48 148, 546. 48
0 - - - - 45,867.56 45, 867. 56
0 - - - . 7, 644. 60| 7, 644. 60)
0’ - - - | 80,805.70, 80, 805. 70
iT v - - - | 74,668.38 74, 668. 38
v - - - | 358,082.67 358, 082. 67
# o 3,755, 215. 412, 850, 120. 00 - 29, 822, 558. 6636, 427, 894. 07
- 6 @ 5 ba -1 |15 5 v:s b
2017 12 31 re v
2,955, 719. 47 - - . - 2,955, 719. 47
0 90, 025. 16 - - . 4 90,025. 1§
G 23, 234. 44 - - . 4 23,234, 44
* 320, 010. 00 - - 130, 390, 710. 5530, 710, 720. 55
H - - - - 341,989.26 341, 989. 26
# - - - - 1,079. 58 1,079. 58
- - - | 184,309.59 184, 309. 59
l T ao | | | | | _
‘"’ 3, 388, 989. 07 - - -130, 918, 088. 9834, 307, 078. 05
v
v } - - . - 103,021.07 103,021 07
0 - - - | 87,289.24  87,289. 24
0 s - - - 44,668.35 44, 668. 35
0 - - - . 7, 444. 75 7,444. 75
0’ - . - < 17,987.13  17,987.13
(Y, - - - - 140, 167.00] 140, 167. 00
v - - - - 400,577.54 400, 577. 54
# o 3,388, 989.07 - - 180, 517, 511. 44133, 906, 500. 51
T " R ¥ EHev” # E
vNe A
6.4.124.1.2 # Ne
X £ Y [T i bi
ap \7 Qo |_ v
) ) N ~ 4B W
| |
~ 2018 6 30 ~ 2017 12 31
Ne - -
£ | 27 3, 899. 99 5,041. 95
z 3:1 27a -3, 899. 99 -5, 041. 95
6.4.12.4.2
i E°HEv Tt 0 - A
35 53




H = - 2018 A
“rUy. E” A
6.412431 1 E
[ T E i EHevy 7 Y
E [ VI A h ¢ F v Fyi
3 v X TE i EHev_ A
Ne ViTE T F
T VaR (Value at Risk) X E .
LA
G 6 30 ° X i1 E ! 7
6.4124311 1 E 0
1B "H
2018 6 30 2017 12 31
\
ao |_ \J
E"HE v E"HE v Ty
V D
. o~ g
N
" o- 29,609, 286. 72 81.28 30, 390, 710. 55 89. 63
A 2, 850, 120. 00 7.82 320, 010. 00 0.94
i T - - - -
32,459, 406. 721 89.11 30, 710, 720. 55 90. 57
6.4124321 1 E Ne
X 95% HM p~ * E
ao \7 ao |_ V
. 2 s . R H
| |
© 2018 6 ‘ S 2017 12
Ne
30 31~
VaRv w 3.10% 2017 12
-1, 130, 446. 64 -1, 000, 142. 30
31  VaRv w 2.95%)
' Ev VaR Ne ¢ ¥ F 7w E o "
0 | G (] i A6 9% H
36 X




He B 2018 A

G i A 2017 Ne ¢ X A
6413 T Ne w iTH
(D’E"He v
(a)byY E'HE v i
by EHE v * vh [ VAR EvbEH
EV A

(b)Y EHe v i

()N i E"He v
G 2018 6 30 ~ Y E°HE v T 6 W 0 M.
29,609,286.72"H 6 K 0 Y. 2, 850, 120. 00 "H G 2 0

A

(ii1)E"HE v i

G - % H A a" b ( A b )a
¢ E O T Nez ¢ A a b i
Ty T b~ v 6 EHEv - " FEHEV
H ; A
(iii) 272 ‘EHE v i
A
(2) E'HEv ~ Vi [ H A

37 X



H < N 2018 A
7 on
7.1 D
1B "H
. ao D
~ o
1 29, 609, 286. 72 80. 49
i T 29, 609, 286. 72 80. 49
2 | |
3 2, 850, 120. 00 7.75
i T 0 F 2, 850, 120. 00 7.75
4 _ _
5 — —
6 y ~ apo | |
Ty y " - - -
7 0 3, 723, 920. 55 10. 12
8 it 7 602, 649. 47 1. 64
9 36, 785, 976. 74 100. 00
t L A
7.2 3 Ne .
721 3 Ne
1B "H
i 3 # E'He v "R vty 2 ®
A a a a 3 - -
B 3 771, 000. 00 2.12
c |L 14, 296, 449. 36 39. 25
w a 'T’ ao
D Z Z - -
3
E 3 - -
F 0 3 4, 839, 676. 36 13.29
38 " 53




H < N 2018 A
G atu 1, 315, 665. 00 3.61
H |3 - -
I ; °oa o H g 3, 075, 608. 00 8. 44
J 3 3, 165, 588. 00 8. 69
K "3 2, 145, 300. 00 5. 89
L F k3 - -
M F3 - -
N Za E 3 - -
0 Fak I R - -
P _ _
Q q v b - -
R ar [ 3 - -
g - _
29, 609, 286. 72 81. 28
7.2.2 3 Ne
t L A
7.3 E"HE v \ “rTv o

y B H

. q A~ - EHe v \ L v
1 002024 209, 400 2,948, 352. 00 8.09
2 603808 z 126,018 2, 836, 665. 18 7.79
3 601689 131, 500 2, 556, 360. 00 7.02
4 300383 | & 168, 800 2, 263, 608. 00 6.21
5 000651 z 39, 900 1, 881, 285. 00 5.16
6 603228 32, 700 1,616, 688. 00 4. 44
7 600048 | Gz 129, 000 1,573, 800. 00 4. 32
8 601939 240, 000 1, 572, 000. 00 4.32
9 601877 70, 100 1, 564, 632. 00 4. 30
10 600029 | ¥ 155, 700 1, 315, 665. 00 3.61
11 600519 ) 1,533 1,121, 328. 18 3.08
12 603708 50, 000 1, 099, 500. 00 3.02
13 603877 30, 700 1, 023, 231. 00 2.81
14 600036 35, 200 930, 688. 00 2.55
15 300170 H 50, 000 812, 000. 00 2.23

39 X




H < N 2018 A
16 | 002640 52,718 791, 824. 36 2.17
17 | 601857 100, 000 771, 000. 00 2.12
18 | 600837 F 70, 000 662, 900. 00 1.82
19 | 600584 35, 000 592, 900. 00 1.63
20 300373 20, 600 589, 160. 00 1. 62
21 001979 0 30, 000 571, 500. 00 1.57
22 600660 20, 000 514, 200. 00 1.41
7.4 b N i-
741 g~ F A “Tv2n |20
y B H
- 9 y - voe . i

1 603808 z 5, 345, 263. 00 15.76
2 002024 5, 302, 506. 00 15. 64
3 601689 4,999, 062. 00 14. 74
4 603877 4,789, 788. 85 14.13
5 600029 v 4, 498, 000. 00 13.27
6 601939 3, 798, 488. 00 11. 20
7 002310 K 3, 596, 169. 00 10. 61
8 601877 3, 464, 966. 70 10. 22
9 300383 &) 3, 182, 338. 52 9. 39
10 002640 3,014, 772. 30 8. 89
11 000651 2, 824, 498. 00 8.33
12 600887 NIERY 2, 665, 412. 00 7.86
13 603228 2,241, 946. 00 6.61
14 600048 Gz ” 2,097, 182. 00 6. 19
15 002706 H 2,001, 036. 00 5.90
16 001979 0 1, 945, 830. 87 5.74
17 603365 1,927, 375. 46 5. 68
18 601288 "3 1, 910, 208. 00 5.63
19 300685 1, 742, 643. 00 5.14
20 600519 ) 1, 486, 642. 00 4.38
21 603708 1, 069, 339. 00 3.15
22 600036 1, 033, 335. 00 3.05
23 601857 T 758, 481. 00 2.24

40

" 53




He B 2018 A
24 600837 |— 740, 097. 00 2.18
25 300170 H 728, 285. 00 2.15
26 002831 720, 260. 00 2.12
27 600584 715, 380. 00 2. 11
‘ Y- y M ) YEB&Y - i A
742 M F F A “Tv 2w [F20
Yy B "H
, = -
2 | M % ~
1 603808 Z 6, 059, 677. 96 17.87
2 002024 5, 248, 565. 00 15. 48
3 002310 K 4,504, 073. 00 13.28
4 603877 4,423, 393. 20 13.05
5 002640 3, 588, 733. 28 10. 58
6 600029 v 3,515,490. 00 10. 37
7 600887 4% M 3, 323, 562. 00 9.80
8 600845 H b 2,634, 040. 07 7.77
9 601689 2,313, 350. 00 6. 82
10 002706 H 1, 965, 862. 36 5.80
11 300685
41 X




He B 2018 A
29 002027 Noa D 1,021, 010. 00 3.01
30 002241 1, 009, 000. 00 2.98
31 600016 997, 200. 00 2. 94
32 603708

42

" 53




H - B 2018 A

78 EHE v \ “ry o F /]
A
7.9 E"HE v \ “ry o F1l
‘ A
7.10 ‘ ’
7.10.1 T
‘ A
7.10.2
‘ A
7.11 \ '
7111 \'
‘ Y A
7.11.2 \ T
‘ ' A
7113 \' E
‘ ' A
7.12 -
7121 p [l F & he ¥
L kw pt [E 3 A
7122 p [l T b ¥
A

B H

G 31, 294. 86

|_ _

43 X




-

2018

\

3 Z _
4 £ 81, 085. 20
5 490, 269. 41
6 —
7 —
8 —
9 602, 649. 47
7.12.4 - '
‘ G " v FA
7125 L\ T i
t T b ki
7.12.6 . i Ne
‘6 n- N H b, -
44 X




He B 2018 A

8 M I
8.1 M . i
M YB' m
- Q@
() I ™ AV V|
M
(0] D
2,127 15, 069. 14 10, 025, 419. 83 31.28% 22,026, 637. 72 68. 72%
8'2 - [ 3 -t ’
M~ \l M D
L 3.
414, 901. 63 1.29%
8.3 . L 3. M A '
M M - M~
‘E: é_ N
10 50
10750

45

" 53




H - : 2018 A

i 9 M ? B
1B ™
~o2016 9 29 - M 220, 567, 127. 62
M 28, 758, 623. 26
M 62, 883, 658. 62
M 59, 590, 224. 33
Nd * M " ™ A -
M 32, 052, 057. 55

46 X




He B 2018 A

i 10 HD
10.1 M LW
0 M w A
10.2 . a . F I = Vi
a F 0 R A
103 1| . a *a 3 F
i a ¥ a 3k A
104 i
0 i A
105 W HH- '
W HEF A
106  _ 3 ST I | '
iy o a [ i A
10.7 FES "~ +H 7
10.7.1 FE* ~ Y H (W o
y B
o |«
1 H \
F \ f
f
D
D
|- 2 82,993, 665. 35 57. 82% 44, 094. 78 54. 57%
F 2 49, 183, 994. 59 34.27%  26,131.35 32. 34%
|- 2 11, 359, 869. 07| 7.91% 10, 579. 57 13. 09%
H F 1 - - . -
o : : : :
v 1 s . s :

47 X




H - 2018 A
P : : : :
A F 1 - . 7 7
P : : : :
) ! - - - -
10.7.2 | E* Y 'H F '
Y B “H
v} vt
1 v v b ! v v
° D
F [ 4,283,306.30 42. 66% - -
| 5,757, 704. 16 57. 34% - -
|_ _ _ _ _
H | - - - -
|_ _ _ _ _
U - - - -
|_ _ _ _ _
A F - - - -
|_ _ _ _ _
‘13 = Y H T
p H | 1 Hle” F©° 1 'Hle A
2a F Y "H %o
T we” 6w F Ik 5 1998029 ~ ~
é7 6 F B L I 0 2007048 ~ ~ v
B Loy FE® F %o A
NI %
- b E” F a
2" E" af -
3 F H E- A
7 F b EA

48

" 53




H = b 2018 A
~ 2~ t
[ FE® F Y H % e} F T Ne
F i "HA
1081 1 Hp
~ E H
H K N = 5 G l7l . x
1 017 12 31 "y E E 2018 1
H KE "6 I - -
2 A Ty af 4 2018 4
. aE
E
H KE "6 W « «
3 A Ty al 4 2018 5
‘ aE
E
H K ‘E: 5 G |7l R R
4 A Ty ai _a 2018 16
‘ aE
E
He - F 2017 F
D ' —x 2018 20
4 E
H K EX " G |7l R
6 A Ty ai _a 2018 1
‘ aE
E
H KE "6 1
No “ “
7 " a 3 at 4 2018 2
voou ~ ~ a E
F1 aw n
- e
H K ‘E: ¥ G H - |_
8 gy F i e 2018 6
E
H K ‘E: 5 G |7l ] R
9 A Ty ai _a 2018 6
. aE
E
H K ‘E: 5 G |7l R R
10 A Ty al @ 2018 7
‘ aE
E
H K ‘E: 5 G |7l R R
1 A Ty ai 4 2018 10
‘ aE
E
H KE "6 53 aT a
12| ‘ 3 ; e 5 B 2018 24
13 H - 0 ~|' \=o 2018 24
He * F _—
14 1 A E 2018 24
\ k
15 H KE "6 W aT a 2018 29

49

" 53




H = b 2018 A
No a v M E aE
- n B 'E
H KE "6 v
i E w W Ne -« -
16 F q Al at _a 2018 29
v o “ aE
3F1 Qv
- n B 'E
H KE "6 I
17| Ne avy M al @ 2018 30
E" @, n a E
-
18 He . ] R e ] 2018 31
[ E
H KE "6 W aT a
19 L Tve € 5 B 2018 18
20 H - ] 2018 — I' 2018 20
1 E
H KE "6 W aT a
21 L Tye E - 2018 21
H KE "6 v
99 E"w W Ne
- d 3k

50

" 53




B 2018 A

N

=¢

N

2018 6
2018 6
2018 6

=¢

2018 6




He 2018 A
Y
i 11 - [T H
11.1 pI W M D [ 20% ’
o M i :
M
D A
* - [ M M\l
20% M M M
V
2018 1 1
2018 3
27 ' 2018
1 410 9, 999, 000. 00 0.00 0.00 | 9,999, 000. 00 31. 20%
2018 6 30
Q. _ _ _ _ _ _ _
1a [v B
1 W D v v i
A v rv v M [V v A
2a W
1w D " 0 D~ T
X Ne W A
33 Y
W D v YTy v g
(I A
11.2 _ i H
' 0 i H A

52




He B 2018 A

i 12 P

12.1 1)

1aT v %o p’

26 Ho~ -~ F R

3% He- - F n il

48 He- F Nl

5a o et N E P

6a H K'E 3 a'E [ p A
12.2

WE A
12.3
H K 'E * http://www. cxfund. com. cnA

H K 'EX
2018 8 29

53 X



