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2.1
519999
2004 3 19
6,658,227,716.22
A B
A B
519999 519998
317,144,422.57 6,341,083,293.65
1 2010 11 25
A B 2010 11 20
< > < >
2 2011 12 19
AB 519599 519598
g A” 3 B”

2.2
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2.3

021-61009999

010-66060069

zhouyg@cxfund.com.cn

tgxxpl@abchina.com

4007005566 95599
021-61009800 010-68121816
69
68 9
68 28
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200120 100031
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www . cxfund.com.cn
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25
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83

3.1

3.1.1
2018 2017 2016
A B A B A B
10,258,440.05 417,051,495.96 | 18,066,899.91 479,626,648.22 8,623,792.25 277,778,918.04
10,258,440.05 417,051,495.96 | 18,066,899.91 479,626,648.22 8,623,792.25 277,778,918.04
3.1806% 3.3939% 3.8395% 4.0891% 2.5333% 2.7795%
3.1.2
2018 2017 2016
317,144,422 .57 | 6,341,083,293.65 | 424,600,348.19 | 14,770,252,877.04 | 417,897,639.63 | 4,683,623,350.39
1.0000 1.0000 1.0000 1.0000 1.0000 1.0000
3.1.3
2018 2017 2016
57.7027% 35.8350% 52.8413% 31.3762% 47.1900% 26.2200%




2018

1 2016 1 1
2
3 2010 11 25
B B 2010 25
4 A
A B 2010 11 25
3.2
321
0.6538% 0.0017% 0.0895% 0.0000% 0.5643% 0.0017%
1.3236% 0.0014% 0.1790% 0.0000% 1.1446% 0.0014%
3.1806% 0.0020% 0.3555% 0.0000% 2.8251% 0.0020%
9.8565% 0.0023% 1.0712% 0.0000% 8.7853% 0.0023%
18.5120% 0.0037% 1.7910% 0.0000% 16.7210% 0.0037%
57.7027% 0.0065% 19.3398% 0.0034% 38.3629% 0.0031%
0.6807% | 0.0017% 0.0895% 0.0000% 0.5912% 0.0017%
1.4120% | 0.0014% 0.1790% 0.0000% 1.2330% 0.0014%
3.3939% | 0.0021% 0.3555% 0.0000% 3.0384% 0.0021%
10.6132% | 0.0023% 1.0712% 0.0000% 9.5420% 0.0023%
19.9029% | 0.0037% 1.7910% 0.0000% 18.1119% 0.0037%
35.8350% | 0.0038% 3.1166% 0.0001% 32.7184% 0.0037%
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2018

0.85% -
Nl ENsan o
.00 %

G114 20 5] 20 ] 28151 2018

—
- ./

T - o i R A et T B

3.3

2018 10,323,393.00 66,235.56 -131,188.51 | 10,258,440.05

2017 17,738,163.70 211,324.96 117,411.25 | 18,066,899.91

10 68



2018

2016

8,718,595.62

167,495.24

-262,298.61

8,623,792.25

36,780,152.32

445,055.76

-276,075.87

36,949,132.21

2018 412,106,499.46 | 11,093,356.04 | -6,148,359.54 417,051,495.96
2017 459,328,035.76 | 13,498,521.98 | 6,800,090.48 479,626,648.22
2016 276,631,256.91 5,531,147.64 | -4,383,486.51 277,778,918.04
1,148,065,792.13 | 30,123,025.66 | -3,731,755.57 | 1,174,457,062.22
1 2010 11 25
B 2010 11 25
B
2 2006 1 1 2006 1 1

11 68
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4.1
411

31.21%

2018

100

LOF

12

84

15.15%
4.54%

31

12

68

64

2003 63

44 .55%

LOF

500

4.55%
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1.65
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412

FOF
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2013 8

8

24

EMBA
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2004
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9

13
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2016
30

12

2010

7

14
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4.2

4.3
431

15

68



2018

432

4.3.3
4.4
441
2018
2018

3.03%

2017

5bp

2017

10bp

2017

33bp

16

5%

QT

7 2017

68

2018

3.35%



2018

145bp  86bp 3 AMA

142bp 9 129bp
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4.7

4.8

172

18
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4.9

100%

427,309,936.01

19
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5.1

5.2

5.3

2018

1

1

85

2018

12

20

31
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86
6.1

(2019)

61399737_B23

6.2

2018 12 31

2018

2018

12 31

2018
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2018

€Y)

)

®

4)

®)

17

2019

3

25

22
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7.1

87

2018 12 31
2018 12 31 2017 12 31

74.7.1 625,668,438.70 422,350,533.81
300,000.00 300,000.00

300,000.00 300,000.00

74.7.2 5,507,861,598.64 7,990,732,642.40
5,507,861,598.64 7,990,732,642.40

7473 - -
7474 1,247,876,431.81 6,755,332,492.99
7475 45,892,606.10 42,098,245.98
1,200.00 1,100.00

23

68




2018

1,986,654.00 8,266,202.05
7478 644,000.00 644,034.38
769,672,559.03 16,261,789.95
7.4.7.9 6,658,227,716.22 15,194,853,225.23
7.4.7.10 - -
6,658,227,716.22 15,194,853,225.23
7,427,900,275.25 15,211,115,015.18
2018 12 31 A 1.0000
B 1.0000 6,658,227,716.22 A
317,144,422 .57 B 6,341,083,293.65
7.2
2018 1 1 2018 12 31
2018 1 1 2018 | 2017 1 1
12 31 2017 12 31
495,932,065.74 562,108,331.40
1 494,173,664.32 562,639,520.20
7.4.7.11 92,248,974.41 21,577,243.06
262,017,934.35 243,008,215.12
139,906,755.56 298,054,062.02
2. ‘o 1,758,401.42 -531,822.57
7.4.7.12 - -
7.4.7.13 1,758,401.42 -531,822.57
7.4.7.13.5 - -
7.4.7.14 - -
7.4.7.15 - -
7.4.7.16 - -
3. 7.4.7.17
4. “ ”
5. ‘o 7.4.7.18 - 633.77

24

68




2018

68,622,129.73 64,414,783.27
1 7.4.10.2.1 41,416,242.42 41,599,073.74
2 7.4.10.2.2 12,550,376.54 12,605,779.88
3 7.4.10.2.3 1,931,046.96 2,420,382.33
4 7.4.7.19 - -
5 12,192,617.25 7,253,138.58
12,192,617.25 7,253,138.58
6 9,447.88 -
7 7.4.7.20 522,398.68 536,408.74
) 427,309,936.01 497,693,548.13
427,309,936.01 497,693,548.13
2018 12 31
2018 1 2018 12 31

15,194,853,225.23

15,194,853,225.23

427,309,936.01

427,309,936.01

-8,536,625,509.01

-8,536,625,509.01

72,641,379,000.02

72,641,379,000.02

-81,178,004,509.03

-81,178,004,509.03

-427,309,936.01

-427,309,936.01

6,658,227,716.22

6,658,227,716.22

25




2018

2017

1

1

2017 12

31

5,101,520,990.02

5,101,520,990.02

497,693,548.13

497,693,548.13

10,093,332,235.21

10,093,332,235.21

109,006,956,687 .66

109,006,956,687 .66

-98,913,624,452.45

-98,913,624,452.45

-497,693,548.13

-497,693,548.13

15,194,853,225.23

15,194,853,225.23

7.1

7.4

26

68




2018

500 A 500
B
7.4.2
2
3
5
XBRL 3 < >
7.4.3
2018 12 31
2018
744
7441
1 1 12 31

27 68
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7442

7.4.4.3

7444

@

&)
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7445
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7.4.4.6

1.4.4.7

7448

€Y
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7449
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120

30
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7.4.4.10

€Y)
&)

®)"

2015 12 31

4)

®
100%

(©)

)

74411

€Y)
&)
©)

31

2016

2016

68

1

1

1

1



2018

74412

D

( )> ( [2017]6

2)

[2017]13 )

[2013]13 )

3) <

)

(AMAC)

> ( [2014]24

7.4.5

7451

7.45.2

7453

32

68



2018

7.4.6
7461
[2016]36
2016 5 1
[2016]46
[2016]70
[2016]140
[2017]56
2018 1 1
3% 2018 1 1
7.4.6.2
2011
2011
7.4.6.3
[2004]78
2004 1 1

33 68



2018

[2008]1

7.4.6.4
[2008]132
2008 10 9
7.4.7
7471
2018 12 31 2017 12 31

5,668,438.70 2,350,533.81
620,000,000.00 420,000,000.00
1 - -
1-3 - 420,000,000.00
3 620,000,000.00 -
625,668,438.70 422,350,533.81

7472

2018 12 31

5,507,861,598.64

5,512,893,000.00

5,031,401.36

0.0756%

5,507,861,598.64

34

5,512,893,000.00

68

5,031,401.36

0.0756%




2018

2017 12 31

7,990,732,642.40 | 7,987,408,000.00 | -3,324,642.40 | -0.0219%
7,990,732,642.40 | 7,987,408,000.00 | -3,324,642.40 | -0.0219%
7,990,732,642.40 | 7,987,408,000.00 | -3,324,642.40 | -0.0219%

1. -
2.
7.4.7.3 /
/
7.4.7.4
74.74.1
2018 12 31
1,247,876,431.81 -
1,247,876,431.81 -
2017 12 31
6,755,332,492.99 -
6,755,332,492.99 -
7.4.7.4.2
7.4.7.5

2018 12 31

2017 12 31

35 68




2018

795.93 1,312.59
6,890,500.01 267,333.32
148.50 148.50

37,586,525.47

25,631,054.79

1,414,487.69

16,198,248.28

148.50

148.50

45,892,606.10

42,098,245.98

7.4.7.6
14.7.7
2018 12 31 2017 12 31
78,455.32 238,201.13
78,455.32 238,201.13
7.4.7.8
2018 12 31 2017 12 31
- 34.38
420,000.00 420,000.00
70,000.00 70,000.00
9,000.00 9,000.00
145,000.00 145,000.00
644,000.00 644,034.38
7.4.7.9
A
2018 1 1 2018 12 31

36 68




2018

424,600,348.19 424,600,348.19
504,171,935.13 504,171,935.13
(" ) -611,627,860.75 -611,627,860.75
- / - -
/ - -
() : :
317,144,422 .57 317,144,422 .57
B
2018 1 1 2018 12 31
14,770,252,877.04 14,770,252,877.04
72,137,207,064.89 72,137,207,064.89
(" ) -80,566,376,648.28 -80,566,376,648.28
- / - -
/ - -
() : :
6,341,083,293.65 6,341,083,293.65
7.4.7.10
A
10,258,440.05 - 10,258,440.05

37




2018

-417,051,495.96

-417,051,495.96

7.4.7.11
2018 1 1 2018 12 | 2017 1 2017 12
31 31
180,163.65 428,551.93
91,989,277.80 21,040,527.76
79,532.96 103,235.87
- 4,927.50
92,248,974.41 21,577,243.06
7.4.7.12
747121 e
7.4.7.13
7.4.7.13.1
2018 1 1 2018 2017 1 1 2017
12 31 12 31
1,758,401.42 -531,822.57
1,758,401.42 -531,822.57
7.4.7.13.2 —_
2018 1 1 2018 2017 1 1 2017
12 31 12 31

55,371,122,954.65

48,375,434,933.08

55,256,593,210.25

48,319,081,198.52

38 68




2018

112,771,342.98

56,885,557.13

1,758,401.42

-531,822.57

7.4.7.13.3

74.7.134

7.4.7.135

7.4.7.14
747141

7.4.7.15

7.4.7.151

7.4.7.152

7.4.7.16

1.4.7.17

7.4.7.18

2018

12 31

2017

2017 12 31

633.77

633.77

39

68




2018

7.4.7.19

7.4.7.20
2018 1 1 2018 12 2017 1 1 2017 12 31
31
70,000.00 70,000.00
180,000.00 180,000.00
36,030.00 36,030.00
91,368.68 105,378.74
145,000.00 145,000.00
522,398.68 536,408.74
7.4.8
7.48.1
7.4.8.2
7.4.9
( " ” )
( “ ” )
“ ” )
( “ ” )
( b ” )
)( i ” )
)( “ ” )
1

40 68




2018

2
[2018]1905
15.15%
2018 12 21
7.4.10
7.4.10.1
74.10.1.1
2018 1 1 2018 12 31 2017 1 1 2017 12 31
5,470,000,000.00]  100.00%  18,265,000,000.00| 100.00%
7.4.10.1.2

2018 1 1 2018 12 31

145,000.00 100.00% 145,000.00( 100.00%

2017 1 1 2017 12 31

145,000.00 100.00% 145,000.00( 100.00%

41 68



2018

7.4.10.2

7.4.10.2.1
2018 1 1 2018 12 2017 1 1 2017 12
31 31

41,416,242.42 41,599,073.74

458,244 .13 580,192.92

0.33%

= >=<0.33%/
7.4.10.2.2
2018 1 1 2018 12 2017 1 1 2017 12
31 31
12,550,376.54 12,605,779.88
0.1%
= =<0.1%/
7.4.10.2.3
2018 1 1 2018 12 31
A B

193,319.03 1,128,424.19 1,321,743.22

245,198.55 1,414.87 246,613.42

11,813.38 25,036.38 36,849.76

450,330.96 1,154,875.44 1,605,206.40

2017 1 1 2017 12 31

42

68




2018

A B
312,667.49 1,130,730.66 1,443,398.15
411,197.73 3,774.20 414,971.93
14,324.86 23,492.90 37,817.76
738,190.08 1,157,997.76 1,896,187.84
2010 11 25
A B A
0.25% B
0.01%
A = ><0.25%/
B = ><0. 01%/
2018 10 11
2018 10 11
A 0.10%
7.4.10.3 )
2018 1 1 2018 12 31
1,646,589,153.49 | - - - | 5,845,020,000.00 | 552,067.17
2017 1 1 2017 12 31
809,402,776.17 | - - - | 99,200,000.00 | 52,997.26

43 68




2018

7.4.10.4
741041
2018 1 1 2018 12 31
A B
2004
3 19 -
377,066,307.63
/ 11,576,557.67
/ 45,000,000.00
343,642,865.30
5.16%
2017 1 1 2017 12 31
A B
2004
3 19 -
264,191,373.63
/ 112,874,934.00
/ -
377,066,307.63
2.48%
1
2 180,927,811.19
3
7.4.10.4.2
A
2018 12 31 2017 12 31

44

68




2018

994 .47 0.00% 963.37 0.00%
7.4.10.5
2018 1 2018 12 31 2017 1 2017 12 31
5,668,438.70 180,163.65 2,350,533.81 428,551.93
2018 12 31
“ ? 2017 12 31
7.4.10.6
7.4.10.7
7411
A
10,323,393.00 66,235.56 -131,188.51 10,258,440.05 | -
B

412,106,499.46

11,093,356.04

-6,148,359.54

417,051,495.96

7.4.12

74121

12 31

45

68




2018

74122

7.4.12.3
741231
2018 12 31
763,748,294.37
18
111816370 D370 2009 1 3 99.95 2,110,000 210,887,446.05
160415 16 1512019 1 3 100.02 1,000,000 100,017,935.95
180404 18 0412019 1 2 100.17 1,000,000 100,169,643.96
180207 18 0712019 1 2 100.13 1,750,000 175,227,209.33
180407 18 0712019 1 2 100.33 2,000,000 200,661,319.41

7,860,000.00

786,963,554.70

741232

7.4.13

74131

46

68




2018

7.4.13.2

10%

10%

741321
2018 12 31 2017 12 31
A-1 1,440,175,941.32 0.00
A-1 0.00 0.00
901,200,643.00 739,761,326.88
2,341,376,584.32 739,761,326.88
7.4.13.2.2
7.4.13.2.3
2018 12 31 2017 12 31
A-1 0.00 0.00
A-1 0.00 0.00
2,656,035,326.58 7,123,959,597.98
2,656,035,326.58 7,123,959,597.98

47 68







2018

74134

741341

7413411

2018 12 6 6 -1 1-5
31

49 68



2018

763,748,294.37 - - -1 5,924,264.66 769,672,559.03
5,538,889,532.761,079,368,642.02 - -139,969,541.44 6,658,227,716.22
5
2017 12 6 6 -1 1-5
31
422,350,533.81 - - - - 422,350,533.81
300,000.00 - - - - 300, 000.00;
300,000.00 - - - - 300, 000.00;
7,990,732,642.40 - - - -| 7,990,732,642.40
6,755,332,492.99 - - - -| 6,755,332,492.99
- - - -42,098,245.98 42,098,245.98
- - - - 1,100.00 1,100.00
15,169,015,669.20 - - -42,099,345.9815,211,115,015.18
- - - -1 1,400,496.37 1,400,496.37
- - - -1 4,218,950.08 4,218,950.08
- - - -| 1,278,469.69 1,278,469.69
- - - -|  215,436.25 215,436.25
- - - -| 238,201.13 238,201.13
- - - -| 8,266,202.05 8,266,202.05
- - - -| 644,034.38 644,034.38
- - - -116,261,789.95 16,261,789.95
15,169,015,669.20 - - -125,837,556.0315,194,853,225.23
7413412
2018 12 31 2017 12 31

27

4,079,024.93

50 68

1,685,326.06




2018

27

-4,079,024.93

-1,685,326.06

7.4.13.4.2

741343

7.4.14

7.4.14.1

7.4.14.1.1

7.4.14.1.2
7.4.14.1.2.1

2018 12 31

7,990,732,642.40

7.4.14.1.2.2

7.4.14.1.2.3

7.4.14.2

0.00

0.00

12 31

0.00

0.00

51 68

5,507,861,598.64




2018

7.4.14.3

7.4.14.4
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2018

88
8.1
%
1 5,507,861,598.64 74.15
5,507,861,598.64 74.15
2 1,247,876,431.81 16.80
3 625,968,438.70 8.43
46,193,806.10 0.62
5 7,427,900,275.25 100.00
8.2
%
1 3.51
%
2 763,748,294.37 11.47
20%
20%
8.3
831
85
88
19

120

53 68



2018

120
8.3.2
o %
1 |30 37.31 11.47
397 - -
2 |30 ( )—60 7.36 _
397 - -
3 60 ( )—90 20.39

54

68




2018

8.6

) %
1 160415 16 3,000,000 300,053, 807.86 4.51
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