2018

2018 6 30

2018 8 29



2018

81

2018 8 24

2018 1 1 2018 6 30






2018

2.4

www .cxfund.com.cn

28

68

40




2018

3.1

83

40



2018

RN =
0O~ |0 <
S| M| M| oM (92]
oO|O0O|O| O o
RN = =
DN | N | O (o))
|| O| M~ <
Ol M| N | —

I I I I I
RN =
S| | M| A —
|| —
oO|O0|O| O o
RN =x= =
N (0| | N
N~ < o
nﬁ Ol N|™m Lo
XN X
DO | OO [Ty
O w|w| << <
oO|O0O|O| O o
RN =
—A | S| M| O o™
A M| | M Lo
1__ nﬁ_ O (92

3.2.2

118.84%
106.96%
95.07%
83.19%

.. ..... . ..... ._ F_u_um_u_u_u—._.l._ﬂ

Ol-=Cl-600C

0E-90-600C

B-C 8008

FOC-90-810C

FEC-CL-L 10T

FE0-L0-L LOC

FLE=L0=L 10T

rac-L0-910C

ra0-co-910g

P& L-B0-G 10T

FeC-C0-5L0C

FS0-60-% LOC

FOL-ED-FLOT

FPC-60-E 10T

rr0-¥0-E1L0C

FEL-OL-CL0E

FEC-r0-CLOC

B VT

FEL-G0-LLOE

FhC=LL-0L0E

:

— Rl PE BERC kST SR 3

B L e

PRE BHRCEE

re0-90-310g
ry-S0-g 102
FFC-r0-81L0E
r¥O-v0-3 10T
FSL-E0-g 0T
rEC-CO0-g 10T
rE0-Z0-g 1ot
rFL-l0-810g
FSE-T L 0T
rE0-ZL-L 108
LA
raz-0L-L102
rag-0l-L102
r9L-60-L 10T
rAT-80-L102
F40-80-L 102
. relk-d0-L 10T
rEC-90-L102

ra0-90-L 102

B L-50-2 10T

. ___,.__ ..... ..... ..... m.:mm.mc.m_ﬁcm

|— PR B i e ot e e T W B0 R el P i e o o8 N H AR R

40



2018

2017 5 19

C 2008 12 29 2018 6 30

2017 5 19 2018 6 30



2018

84

4.1

4.1.1

31.21% 15.15%

4._.54%
2018 6 30
100
LOF

61

40

2003 63

44 .55%

LOF

(LOF)

4.55%

(LOF)

1.65



2018

500
LOF
4.1.2
CIM
Investors
Group Financial
Services Co. Ltd 2002
2008 12
20
29
LOF

40




2018

LOF

4.2

2016 12 2018 5
12 22
2017 5
2017 7
28
/

10

40




2018

4.3
4.3.1

4.3.2

4.4
4.4.1

2018

4.4.2

2018

6

30

11

0.43%
40

1.332

5%

2.45%

1.900



2018

4.5

4.6

4.7

0.43%

1.333

12

1.408

2_.45%

40



2018

2018

4.8

2017
3 13

16,440,328.48

2018

50%

13

3

40

15

2018 3 9
2017 12 31

17,639,700.95



2018

5.1

5.2

5.3

2018

1

1

85

2018

14

6

30

40



2018

6.1

2018

86

6

30

15

40



2018

757,882.20 688,737.74
-29,223.13 -
218,304.15 333,067.55

116,051,955.94

13,526,420.97

1,484,963,810.85

2,316,688,179.57

492,859,083.23

778,881,005.25

1,977,822,894.08

3,095,569,184.82

2,093,874,850.02 3,109,095,605.79
2018 6 30 C 1.332 E
1.333 1,484,963,810.85 C
1,343,187,200.08 E 141,776,610.77
6.2
2018 1 1 2018 6 30
2018 1 1 2018 2017 1 1 2017
6 30 6 30
33,439,699.90 31,240,356.41
1 45,892,110.00 76,153,004.66
495,605.84 529,571.50
45,383,616.59 75,623,433.16
12,887.57 -
2. ‘o -8,564,362.67 -140,968,336.75
9,768,564.12 -106,167,149.86
-19,811,854.40 -37,300,068.60
1,478,927.61 2,498,881.71
3. e _'I'I
-4,498,311.51 95,557,775.08
4. e _'I'I - -

16 40




2018

610,264.08 497,913.42
23,973,107.76 33,133,221.43
1 8,429,004.57 10,459,723.19
2 2,408,287.05 2,988,492.36
3 4,816,574.02 5,976,984.63
4 4,118,136.11 4,420,222 .37
5 3,945,740.20 9,138,004.31
3,945,740.20 9,138,004.31
109,039.56 -
146,326.25 149,794 .57
) 9,466,592.14 -1,892,865.02
9,466,592.14 -1,892,865.02
2018 6 30

2018 1 1 2018 6 30
2,316,688,179.57 778,881,005.25 | 3,095,569,184.82
- 9,466,592.14 9,466,592.14
-831,724,368.72 | -277,848,813.21 | -1,109,573,181.93
978,431,370.32 344,318,040.28 | 1,322,749,410.60
-1,810,155,739.04 | -622,166,853.49 | -2,432,322,592.53
- -17,639,700.95 -17,639,700.95
1,484,963,810.85 492,859,083.23 | 1,977,822,894.08

2017 1

1 2017 6

30

17 40




2018

2,537,876,810.89

980,814,177.15

3,518,690,988.04

-1,892,865.02

-1,892,865.02

-684,659,710.37

-257,523,389.84

-942,183,100.21

758,485,794.67

291,017,570.78

1,049,503,365.45

-1,443,145,505.04

-548,540,960.62

-1,991,686,465.66

1,853,217,100.52

721,397,922.29

2,574,615,022.81

[2008]1252

819,356,829.46

18 40

2008




2018

80%
20%
20%
S%

x 90%+ 800 x 10%

6.4.2

XBRL 3 < >

6.4.3

2018 6 30 2018

19 40






2018

3%

6.4.5.3

2011

6.4.5.4

2006 1 1

6.4.5.5

2011
%
3%
20
[2004]78
[2005]103
[2008]1
[2005]103
[2008]132
2008 10
[2012]85

21

40

2018

9

1

1



2018

2013 1 1
1
1 1 50%
1 25% 20%
[2015]101
2015 9 8
6.4.6
6.4.6.1
6.4.6.2
E
6.4.7
64.7.1
64.7.1.1
2018 1 1 2018 6 30 2017 1 1 2017 6 30
1,228,477,016.32 42.84%|1,260,246,419.75 42.27%
6.4.7.1.2
2018 1 1 2018 6 30 2017 1 1 2017 6 30
22 40




2018

101,851,655.46 22.25% - -
6.4.7.1.3
201 1 1 201
018 018 @ 2017 1 1 2017 6 30
60,000,000.00 0.42% 786,700,000.00 18.34%
6.4.7.1.4
6.4.7.1.5
2018 1 1 2018 6 30

23 40




2018

6.4.7.2.2

x 0.70%/

2018 1 1 2018 6 | 2017 1 1 2017 6 30
30
2,408,287.05 2,988,492.36
0.20%
24 40




2018

6.4.7.3

6.4.7.4

6.4.7.4.1

6.4.7.4.2

6.4.7.5

2018

1 1 2018

6 30

2017 1 1

2017

6 30

50,316,496.19

327,547.16

34,419,006.71

453,713.99

6.4.7.6

6.4.7.7

6.4.8

6.4.8.1

6.4.8.2

2018

6 30

25

2017 12

40

2018 6 30

31



2018

6.4.8.3

6.4.8.3.1
6.4.8.3.2
2018 6 30
70,000,000.00 2018 7 2
/

26 40



2018

87

7.1
%
1 393,848,375.04 18.81
393,848,375.04 18.81
2 - -
3 1,602,922,125.50 76.55
1,602,922,125.50 76.55
61,226,197.77 2.92
35,878,151.71 1.71
2,093,874,850.02 100.00
7.2
7.2.1
(%)
A - -
B - -
C 188,574,945.76 9.53
D -

27

40




2018

»nw|l O |TV|O |2

393,848,375.04

19.91

7.2.2

7.3

28

40




2018

6 601688 50,009,721.52 1.62
7 300166 48,529,193.20 1.57
8 600588 40,002,061.58 1.29
9 000069 39,826,820.32 1.29
10 600030 37,803,541.68 1.22
11 002405 36,830,012.80 1.19
12 600048 33,514,099.26 1.08
13 300212 31,346,626.07 1.01
14 002920 30,366,527.55 0.98
15 300253 30,021,674.84 0.97
16 600340 28,991,319.00 0.94
17 000001 28,965,503.73 0.94
18 601877 24,842,754.12 0.80
19 601601 24,365,066.36 0.79
20 300373 23,889,121.22 0.77
7.4.2 2% 20
1 603019 99,010,979.10 3.20
2 000063 97,554,494.22 3.15
3 000100 TCL 62,242,619.28 2.01
4 603986 58,714,563.48 1.90
5 300348 50,071,870.33 1.62
6 002405 45,931,085.04 1.48
7 601688 45,271,210.97 1.46
8 601877 43,975,772.24 1.42
9 300253 41,540,889.74 1.34
10 600588 35,010,671.83 1.13
11 002049 34,253,948.25 1.11
12 000069 34,217,749.40 1.11
13 000636 33,787,153.50 1.09
14 600048 33,204,117.18 1.07
15 600340 31,049,435.71 1.00
16 601601 28,180,117.67 0.91
17 000001 26,229,614.40 0.85




2018

18 600030 24,058,836.00 0.78
19 002371 23,606,315.82 0.76
20 600036 22,359,608.40 0.72
7.4.3
1,460,495,231.84
1,407,009,210.41
7.5

30 40




2018

7.7

7.8

7.9

7.10

7.10.1

7.10.2

7.10.3

7.11

7.11.1

7.11.2

7.11.3

889,968.14

5,309,133.87
3 -

31 40




2018

8 -

9 35,878,151.71

7.11.4

32 40




2018

88
8.1
()

10,971 | 122,430.70 | 1,148,519,162.26 85.51% | 194,668,037.82 | 14.49%%

C
15 9,451,774.05 141,644,835.60 99.91% 131,775.17 0.09%

E
10,986 | 135,168.74 | 1,290,163,997.86 86.88% | 194,799,812.99 | 13.12%

8.2
30,259.09 0.00%
30,259.09 0.00%

8.3
0~10
0
0~10
C 0~10
E 0
0~10

33 40




2018

89

2008 1229 819,356,829.46 -

2,054,085,372.20 262,602,807.37

978,390,234.67 41,135.65
1,689,288,406.79 120,867,332.25
1,343,187,200.08 141,776,610.77

34 40




2018

810

10.1

10.2

10.3

10.4

10.5

10.6

10.7
10.7.1

1 1,228,477,016.32 42.84% 1,021,232.46 42 .24%
1 380,008,766.82 13.25%  315,901.64 13.07%
1 326,403,817.83 11.38%  238,699.25 9.87%
1 309,917,161.49 10.81%  288,624.01 11.94%

35 40




2018

1 155,641,036.20 5.43%  144,948.12 6.00%
1 140,191,506.22 4.89%  116,541.59 4.82%
2 127,351,902.13 4.44%  105,868.23 4.38%
1 107,015,677.93 3.73% 99,663.45 4.12%
1 92,497,557.31 3.23% 86,143.39 3.56%
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
1 - - - -
10.7.2
101,851,655.46 22.34% 60,000,000.00 0.42%
115,668,828.08 25.37%6,420,000,000.00 44.86%
51,169,534.77 11.22%3,170,000,000.00 22.15%
174,082,831.20 38.17%3,250,000,000.00 22.71%

36

40




2018

- - 12,000,000.00 0.08%
13,085,894.80 2.87% - -
158,497.80 0.03%1,400,000,000.00 9.78%
1 1
1998 29
2007 48
37 40




2018

38

40



2018

11.1

811

20%

20%

2018

2018

30

2018

12

2018

30

883,765,364.94

261,922,364.42

647,295,634.82

498,392,094.54

33.56%

39

40




2018

11.2

2018 8 29

40 40



	重要提示
	基金简介
	基金基本情况
	基金产品说明
	基金管理人和基金托管人
	信息披露方式

	主要财务指标和基金净值表现
	主要会计数据和财务指标
	基金净值表现

	管理人报告
	基金管理人及基金经理情况
	管理人对报告期内本基金运作遵规守信情况的说明
	管理人对报告期内公平交易情况的专项说明
	管理人对报告期内基金的投资策略和业绩表现的说明
	管理人对宏观经济、证券市场及行业走势的简要展望
	管理人对报告期内基金估值程序等事项的说明
	管理人对报告期内基金利润分配情况的说明
	报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	托管人报告
	报告期内本基金托管人遵规守信情况声明
	托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	托管人对本半年度报告中财务信息等内容的真实、准确和完整发表意见

	半年度财务会计报告（未经审计）
	资产负债表
	利润表
	所有者权益（基金净值）变动表
	报表附注

	投资组合报告
	期末基金资产组合情况
	期末按行业分类的股票投资组合
	期末按公允价值占基金资产净值比例大小排序的前十名股票投资明细
	报告期内股票投资组合的重大变动
	期末按债券品种分类的债券投资组合
	期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	报告期末本基金投资的国债期货交易情况说明
	投资组合报告附注

	基金份额持有人信息
	期末基金份额持有人户数及持有人结构
	期末基金管理人的从业人员持有本基金的情况
	期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	开放式基金份额变动
	重大事件揭示
	基金份额持有人大会决议
	基金管理人、基金托管人的专门基金托管部门的重大人事变动
	涉及基金管理人、基金财产、基金托管业务的诉讼
	基金投资策略的改变
	为基金进行审计的会计师事务所情况
	管理人、托管人及其高级管理人员受稽查或处罚等情况
	基金租用证券公司交易单元的有关情况

	影响投资者决策的其他重要信息
	报告期内单一投资者持有基金份额比例达到或超过20%的情况
	影响投资者决策的其他重要信息


