FOF
2021 1

2021 3 31

2021 4 21



FOF 2021 1

81
2021 4 19
2021 1 1 2021 3 31
§2
FOF
006872
2019 9 26
305,285,573.87
ETF 60%
50%* +50%%*
FOF
FOF A FOF C
006872 006873
201,500,869.79 103,784,704.08




FOF 2021 1

§3
3.1
2021 2021 3 31
FOF A FOF C

1 8,267,861.12 2,362,675.03
2 -6,361,790.14 -2,951,550.95
3 -0.0321 -0.0499
4 208,759,697.19 107,338,482.06
5 1.0360 1.0342

1

2

3.2
3.2.1
FOF A
-3.58% 0.91% -1.29% 0.87% -2.29% 0.04%
2.81% 0.78% 6.62% 0.73% -3.81% 0.05%
19.12% 0.75% 23.98% 0.70% -4_86% 0.05%
22.09% 0.71% 29.06% 0.71% -6.97% 0.00%
FOF C

-3.60% 0.91% -1.29% 0.87% -2.31% 0.04%
2.76% 0.78% 6.62% 0.73% -3.86% 0.05%
19.00% 0.75% 23.98% 0.70% -4._98% 0.05%
21.90% 0.71% 29.06% 0.71% -7.16% 0.00%
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3.2.2
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§4
4.1
2017 3
FOF
2020 5
FOF 5 15
100
FOF
FOF
FOF
FOF
FOF
FOF

4.2

14
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4.3
4.3.1

4.3.2

S%

4.4

300
-0.90% -3.13% -7.00%
15.52% 11.21% 10.78%
-3.93% 0.66%
4.5
2021 3 31 FOF A 1.0360
1.236 FOF A -3.58%
FOF C 1.0342 1.2342
FOF C -3.60%



FOF 2021 1

-1.29%
4.6
§5
5.1
%
1 30,308,445.23 9.51
30,308,445.23 9.51
231,244,659.81 72.58
16,688,229.00 5.24
16,688,229.00 5.24
1,707,512.92 0.54
38,641,999.90 12.13
9 318,590,846.86 100.00
5.2
5.2.1
(%)
B - -
25,095,983.18 7.94
D 24,036.12 0.01
E - -
F - -
G - -
H - -
l - -




FOF 2021

1

J 1,183,425.93 0.37
K 4,005,000.00 1.27
L - -
M - -
N - -
0 - -
p - -
Q - -
R - -
S - -
30,308,445.23 9.59
5.2.2

5.3
1 000725 908,800 5,698,176.00 1.80
2 002236 221,800 5,471,806.00 1.73
3 000002 133,500 4,005,000.00 1.27
4 002493 135,500 3,731,670.00 1.18
5 601233 179,800 3,712,870.00 1.17
6 300003 89,600 2,626,176.00 0.83
7 000049 31,300 2,137,477.00 0.68
8 002415 30,200 1,688,180.00 0.53
9 601995 24,951 1,183,425.93 0.37
10 603759 1,119 24,036.12 0.01

5.4
1 6,437,786.80 2.04
2 - -
3 10,088,429.00 3.19
10,088,429.00 3.19
4 - -
5 - -
6 - -
7 162,013.20 0.05
8 - -
9 - -

14




FOF 2021

| 10 | 16,688,229.00 5.28

5.5
1 200309 20 09 90,000 |  9,004,500.00 2.85
2 019640 20 10 35,600 |  3,567,572.40 1.13
3 010107 21 28,480 |  2,870,214.40 0.91
4 108604 1805 10,780 |  1,083,929.00 0.34
5 113044 1,580 162,013.20 0.05

5.6

5.7

5.8

5.9

5.9.1

5.9.2

5.10

5.10.1

5.10.2

5.10.3

14




FOF 2021 1

5.11

5.11.1

5.11.2

5.11.3
1 123,698.54
2 1,997,016.33
3 -
4 255,075.11
5 36,189,700.41
6 76,509.51
7 -
8 38,641,999.90

5.11.4

5.11.5

) %

1 601995 1,183,425.93 0.37

5.11.6

§6

6.1

10

14




FOF 2021

1

1 519062 21,732,485.70 | 25,513,938.21 .07
2 003349 21,008,655.73 | 22,470,858.17 11
3 233005 12,585,610.29 | 18,958,963.34 .00
4 519956 19,951,830.96 | 18,537,246.14 .86
5 519943 14,048,771.63 | 16,432,848.18 .20
6 110037 12,385,279.99 | 13,636,193.27 .31
7 519985 9,974,282.04 | 11,239,021.00 .56
8 519997 7,086,511.27 | 11,111,649.67 .52
9 519133 4,190,978.77 | 10,133,786.67 .21
10 004997 3,262,161.93 | 9,258,667.99 .93
6.2
1 2021 3
31
7,000.00 -
233,216.01 279.26
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FOF 2021 1
44,313.62 37,711.47
576,164.79 205,359.65
115,525.02 41,581.16
530,745.08 42,449.21
ETF

6.3
§7
FOF A FOF C

192,588,467.77

44,895,380.53

8,912,402.02

58,889,323.55

201,500,869.79

103,784,704.08

12 14
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§8
8.1
8.2
§9
9.1 20%
20%
9.2
§10
10.1
1
2 FOF
3 FOF
4 FOF
5
6
10.2

13 14



FOF 2021 1

10.3

http://www.cxfund.com.cn

2021 4 21

14 14



