2019

2019 6 30

2019 8 27



2019

1.1

2019

1

1

81

2019

6

53

30

2019

8

23



2019

1.2
81

11



2019

87

88

89
8§10

811

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

10.1

10.2

10.3

10.4

10.5

10.6

10.7

10.8

111



2019

8§12

11.2

12.1

12.2

12.3



2019

82

2.1

GGHL

519971

519971

2014

8

53

6




2019

300 > 60%+ ><40%

2.3
021-61009999 010-66105799
zhouyg@cxfund.com.cn custody@icbc.com.cn
4007005566 95588
021-61009800 010-66105798
55
68 9
55
68 9
200120 100140
2.4
www . cxfund. com.cn
68 9
55
2.5
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2019

83
3.1
3.1.1 (019 1 1 -2019 6 )
1,253,043.32
3,178,325.94
0.1282
10.52%
14.59%
3.1.2 (2019 6 30 )
25,228,554.96
0.2495
126,346,961.56
1.249
3.1.3 019 6 30 )
/ 57.48%
1
2
3
3.2
3.2.1
“¢" 0.89% 0.38% 3.47% 0.69% -2.58% ~0.31%
2.04% 0.73% |  -0.30% 0.91% 2.34% ~0.18%
14.59% 0.72% |  16.82% 0.92% -2.23% ~0.20%
11.72% 0.54% 8.72% 0.91% 3.00% ~0.37%
23.30% 0.35%  18.43% 0.66% 4.87% ~0.31%

53




2019

3.2.2

1 2014 8 6 2019 6 30



2019

84
4.1
411
2003 63
1.65
44..55%
31.21% 15.15% 4550
4.54%
2019 6 30 65
100 (LOF)
(LOF)
LOF
500

10 53



2019

4.1.2

300

FOF

2014

10

21

13

2006

11

53




2019

4.2

4.3
4.3.1

12

53




2019

4.3.2
4.4
4.4.1
2019
2018

4.4.2

2009 6 30

14 .59%

4.5

2019

13

1.249

53

16.82%

5%

1.512



2019

4.6

4.7

172

20%

14

53

12



2019

4.8

2018

1

24

2018

4

23

15

53

2019

6

4



2019

85

5.1

5.2

5.3

2019
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6.1

86

2019 6 30
2019 6 30 2018 12 31

6.4.6.1 11,822,787.17 42,325.57
81,160.00 28,255.15

3,602.99 3,992.12

6.4.6.2 92,804,303.74 11,012,976.06
81,395,997.74 1,584,556.06

11,408,306.00 9,428,420.00

6.4.6.3 - -
6.4.6.4 - 2,000,000.00
21,971,454.70 -

6.4.6.5 89,396.88 271,896.97
1,738.16 936.36

6.4.6.6 - -
126,774,443.64 13,360,382.23

2019 6 30 2018 12 31

6.4.6.3 - -
3,697.31 36,325.79

79,944 .95 13,192.76

8,974.79 2,748.51

6.4.6.7 310,987.41 248,549.93

17

53




2019

6.4.6.8 23,877.62 139,000.00
427,482.08 439,816.99
6.4.6.9 101,118,406.60 11,855,527.47
6.4.6.10 25,228,554.96 1,065,037.77
126,346,961.56 12,920,565.24
126,774,443.64 13,360,382.23
2019 6 30 1.249 101,118,406.60
6.2
209 1 1 2019 6 30
2019 1 1 2018 1 1
2019 6 30 2018 6 30
3,494,498.37 981,419.58
1 163,006.30 406,928.29
6.4.6.11 29,528.73 44,331.70
121,638.35 309,778.11
11,839.22 52,818.48
2. ‘o 1,404,215.49 2,207,904.59
6.4.6.12 607,002.25 2,182,245.14
6.4.6.13 139,537.25 -539.00
6.4.6.13.5 - -
6.4.6.14 - -
6.4.6.15 - -
6.4.6.16 657,675.99 26,198.45
3. “ -7 16.4.6.17
1,925,282.62 -1,874,330.05
4. “ _” - -
5. ‘o 6.4.6.18 1,993.96 240,916.75
316,172.43 357,832.89
1 6.4.9.2.1 148,441.78 198,378.40

53




2019

2 6.4.9.2.2 23,244 .84 41,328.80
3 - -
4 6.4.6.19 110,714.92 24,327.95
5 - -
6 22.00 -
7 6.4.6.20

19

53




2019

2018

2018 6

52,585,541.87

5,864,428.63

58,449,970.50

623,586.69

623,586.69

-27,521,650.14

-3,522,207.16

-31,043,857.30

36,137,111.26

4,640,787.09

40,777,898.35

-63,658,761.40

-8,162,994.25

-71,821,755.65

25,063,891.73

2,965,808.16

28,029,699.89

") [2014]481

20

697,321,010.82

1400669




2019

21

53



2019

6.4.5
[2005]103
[2008]1 2008
9 18
[2012]85 [2014]48
[2015]101
[2016]36 [2016]140
[2017]56
[2017]190
1) ( )
2018

22 53



2019

2019

11,822,787.17

1-3

11,822,787.17

6.4.6.2
2019 6 30
79,464,846.21 81,395,997.74 1,931,151.53
9,435,418.11 9,468,706.00 33,287.89
1,937,224.00 1,939,600.00 2,376.00
11,372,642.11 11,408,306.00 35,663.89
90,837,488.32 92,804,303.74 1,966,815.42
6.4.6.3 /
/
6.4.6.4
6.4.6.4.1
6.4.6.4.2
6.4.6.5

2019

23 53




2019

2,507.92

32.85
86,854.67

1.44
89,396.88

6.4.6.6

6.4.6.7

2019 6 30

310,832.41
155.00
310,987.41

6.4.6.8

2019 6 30

1.23
9,000.0
14,876.39

23,877.62

6.4.6.9

2009 1 1 2019 6 30
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2019

11,855,527.47

11,855,527.47

90,306,473.68

90,306,473.68

-1,043,594.55

-1,043,594.55

25

53




2019

26,449,660.14

607,002.25
6.4.6.13
6.4.6.13.1
2019 1 1 2019 6 30
139,537.25
139,537.25
6.4.6.13.2
2019 1 1 2019 6 30
10,791,286.85
10,346,301.85
305,447.75
139,537.25
6.4.6.13.3
6.4.6.13.4
6.4.6.13.5
6.4.6.14
6.4.6.14.1

26

53




2019

6.4.6.15

6.4.6.15.1
6.4.6.15.2
6.4.6.16
209 1 1 2019 6 30
657,675.99
657,675.99
6.4.6.17
2009 1 1 2019 6 30
1. 1,925,282.62
—_— 2,057,861.98
—_— -132,579.36
2- -
3- -
1,925,282.62
6.4.6.18

2009 1 1 2019 6 30

1,993.96

1,993.96

30

27

53




2019

30 75% 3
6 50% 6
25%
6.4.6.19
209 1 1 2019 6 30
110,559.92
155.00
110,714.92
6.4.6.20
2009 1 1 2019 6 30
14,876.39
18,600.00
272.50
33,748.89
6.4.7
6.4.7.1
6.4.7.2

28

53







2019

1 2019 5 30
2019 6 3 1.2% 0.9%
2 2019 1 1 2019 6 2 1.2%
2019 6 3 2019 6 30 0.9%
3 H Ex = H E
6.4.9.2.2
2019 1 1 2019 6 30 2018 1 1 2018 6 30
23,244 .84 41,328.80
1 2019 5 30
2019 6 3 0.25% 0.1%
2 2019 1 1 2019 6 2 0.25%
2019 6 3 2019 6 30 0.1%
3 H Ex = H E
6.4.9.3 ( )
( )

6.4.9.4

6.4.9.4.1

30 53




2019

6.4.9.4.2

6.4.9.5

2009 1 1

2019 6 30

2018

1 1 2018 6

30

11,822,787.17

26,994.12

3,959,094 .44

42,323.61

2019

28,255.15 )

6.4.9.6

6.4.9.7

6.4.10

6.4.11 2019 6

6.4.11.1 /

6.4.11.2

6.4.11.3

6.4.11.3.1

6 30

30

31 53

81,160.00 (2018

12 31



2019

6.4.11.3.2

6.4.12

6.4.12.1

6.4.12.2

10%

10%
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2019

6.4.12.2.1

2019 6 30 2018 12 31
A-1 0.00 0.00
A-1 0.00 0.00
799,360.00 0.00
799,360.00 0.00
6.4.12.2.2
6.4.12.2.3
6.4.12.2.4
2019 6 30 2018 12 31
AAA 0.0 0.00
AAA 0.00 0.00
8,669,346.00 9,428,420.00
8,669,346.00 9,428,420.00
6.4.12.2.5
6.4.12.2.6
2019 6 30 2018 12 31
AAA 0.00 0.00
AAA 0.00 0.00
1,939,600.00 0.00
1,939,600.00 0.00

33 53




2019

6.4.12.3

6.4.12.3.1

6.4.12.4

6.4.12.4.1

6.4.12.4.1.1

2019 6 306 6 =1 1-5 5

34 53



2019

11,822,787.17 - - - - 11,822,787.17

81,160.00 - - - - 81,160.00

3,602.99 - - - - 3,602.99

-19,264,206.00/2,144,100.00 - 81,395,997.74) 92,804,303.74

- - - -| 21,971,454.70 21,971,454._70

- - - - 89,396.88 89,396.88

- - - - 1,738.16 1,738.16

11,907,550.169,264,206.002,144,100.00 -1103,458,587.48126,774,443_64

- - - - 3,697.31 3,697.31

- - - - 79,944 .95 79,944 .95

- - - - 8,974.79 8,974.79

- - - - 310,987.41 310,987.41

- - - - 23,877.62 23,877.62

- - - - 427,482.08 427,482.08

11,907,550.169,264,206.002,144,100.00 -1103,031,105.40126,346,961.56
2018 12 6 6 -1 [1-5 5]

31

42,325.57 - - - - 42,325.57,

28,255.15 - - - - 28,255.15

3,992.12 - - - - 3,992.12

903,960.00 -18,168,000.00/ 356,460.00 1,584,556.06 11,012,976.06

2,000,000.00 - - - -| 2,000,000.00

- - - - 271,896.97 271,896.97

- - - - 936.36 936.36

2,978,532.84 -18,168,000.00| 356,460.00 1,857,389.39 13,360,382.23

- - - - 36,325.79 36,325.79

- - - - 13,192.76 13,192.76

- - - - 2,748.5] 2,748.51

- - - - 248,549.93 248,549.93

- - - - 139,000.00 139,000.00;
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2019

439,816.99

439,816.99

2,978,532.84

-8,168,000.00 356,460.00 1,417,572.40 12,920,565.24

36

53



2019

81,395,997.74 64.42 1,584,556.06 12.26
11,408,306.00 9.03 9,428,420.00 72.97
92,804,303.74 73.45 11,012,976.06 85.24
6.4.12.4.3.2
95%
2019 6
30

37 53




2019

Gii)

@

38 53



2019

87

7.1
%
1 81,395,997.74 64.21
81,395,997.74 64.21
11,408,306.00 9.00
11,408,306.00 9.00
11,903,947.17 9.39
22,066,192.73 17.41
126,774,443.64 100.00
7.2
7.2.1
(%)
A - -
B - -
C 27,417,448.30 21.70
D 6,137,400.00 4._86
E - -
F 395,242.40 0.31
G 10,233,056.00 8.10
H - -
| - -
J 34,252,030.00 27.11
K - -
L 647,145.00 0.51
M - -
N - -




2019

Qr> | O | T |O

40

53

2,313,676.04




2019

25 600519 398 391,632.00 0.31
26 002304 2,900 352,524.00 0.28
27 000921 16,700 208,416.00 0.16
28 002092 10,500 83,580.00 0.07
7.4
7.4.1 2% 20
1 601939 12,266,200.00 94.94
2 601328 12,258,000.00 94_87
3 601288 12,243,136.00 94.76
4 601988 11,809,653.00 91.40
5 600377 7,540,362.00 58.36
6 603866 6,002,740.00 46.46
7 600036

41

53




2019

26 000568 395,113.00 3.06
27 000921 273,845.00 2.12
7.4.2 2% 20
1 601939 4,553,533.00 35.24
2 601328 4,405,310.00 34.10
3 601988 4,235,415.00 32.78
4 601288 4,191,684.00 32.44
5 600377 2,706,065.00 20.94
6 600036 1,903,394.00 14.73
7 000568 716,308.00 5.54
8 000858 701,653.00 5.43
9 601689 555,973.00 4.30
10 603589 441,875.00 3.42
11 601678 311,127.00 2.41
12 600104 259,132.00 2.01
13 600660 242,858.00 1.88
14 600643 222,867.75 1.72
15 601021 214,380.00 1.66
16 601877 207,835.64 1.61
17 600153 169,456.00 1.31
18 002258 154,000.00 1.19
19 600600 143,790.00 1.11
20 002304 125,400.00 0.97
7.4.3
104,203,239.84
27,056,662.39
42 53




2019

7.5
1 799,360.00 0.63
2 - -
3 8,669,346.00 6.86
8,669,346.00 6.86
4 - _
5 - -
6 - -
7 - -
8 1,939,600.00 1.54
9 - -
10 11,408,306.00 9.03
7.6

43

53




2019

7.10
7.10.1

7.10.2

7.11

7.11.1

7.11.2

7.11.3

7.12

7.12.1

1 2017 6

34

7.12.2

2018 46

44

53

2018

10

18

2016



2019

7.12.3

1 3,602.99
2 21,971,454.70
3 -
4 89,396.88
5 1,738.16
6 -
7 -
8 -
9 22,066,192.73

7.12.4

7.12.5

7.12.6

45

53



2019

8.1

88

()

636

158,991.21

94,004,125.40

92.96%

7,114,281.20

7.04%

46 53




2019

89

20141 8968t

616,049,891.85

11,855,527.47

90,306,473.68

1,043,594 .55

101,118,406.60

47

53




2019

810

10.1

10.2
10.2.1

2009 3 2

10.2.2

10.3

10.4

10.5

10.6

10.7
10.7.1

1 124,629,223.69

94.95%

66,216.54

92.32%
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2019

1 6,630,678.54 5.05% 5,512.06 7.68% -
2 - - - - -
1 - - - - -
3 - - - - -
1 - - - - -
1 - - - - -
2 - - - - -
1 - - - - -
10.7.2
13,705,405.50 67.75% 19,800,000.00 100.00% - -
6,524,152.00 32.25% - - - -
1
2
1998 29
2007 48
1
1
2

49
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2019

10.8

1 209 1 1
2018 12 31

2 2019 1 10

( )

3 2009 1 19
2018 4

4 2009 3 1

5 2009 3 2

6 2019 1 2019 3 22

7 2019 3 28

8 2019 3 29
2018

9 2019 3 30

10 2009 4 8

11 2019 4 15

12 2019 4 22
2019 1
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2019

13 2019 4 26
14 2009 5 7
15 2009 5 22
16 2019 5 30
17 2019 S5 30
18 2019 5 30
19 2019 6 13
20 2019 6 22
21 2019 6 26
22 2019 6 27
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2019

811

11.1 20%
20%
2019 1
1 2019 | 4,569,469.84 0.00| 0.00| 4,569,469.84 4.52%
6 3
2019 6
4 2019 0.00 | 18,217,004.05 | 0.00 | 18,217,004.05 | 18.02%
6 9
11.2

52

53




2019

812

12.1

53 53



