RERFNEN SR & BUES R E S (LOF)
2018 E2FFRE
2018406 H30H

EEBHEN PRESEFHARAT
EEREN - PENRRBITRBERAF
G EH HEA: 20184207 H 198



TR B 1R & BLUIE R W 3L 45 (LOF)2018 4R 55 2 R4

§1 EERR

B NI H o E H ORI AR S TR BB # . = S PRI 5L
HORBE, XN RS AER PR 52 B R AN ) R A T AT

BEAEE NP EDEREAT IR A R A R iR AL & & RE, 7201847 H18H
T AR M S Fahn HERIIMBEEH AR ESENE, RIEEEN B IFLE
ARG E. R TR B RN .

Fe G PN RUE DLW . B 52 0 5 U B S P R 4 05, (HA IR IE 2
G — B A

FEE N G ARE AR KR . A K, BE8EHAEAE B TR AT v
AR RS AL G I FE S U 15

AR 055 FRLR A U

ARE I E20185E04 H01 HZ 220184206 H30H 1k,

§2 EH&7mBN

B TR WK B 11 A (LOF)

HL AR 166009

S (Y B EiFe (LOF)

EeERERH 2011402 H 10H

i T IR 2 4 A AU A0 492, 584, 049. 304
ARH Gl B R TR B &5 R 7 S R AR

o PRI AT AN BT AR], LR A543 S [E 45
ARRAFEE I M R I 04 B e A N\ 3R
R R 237 LU A TR T P [ 3
pN R i I = T (T NS L= B N o £ EZ 2 O e

BRI Filg o ETRCE T, B BT R A
TR RGP I E L R SRR R
H N g B A B B R B RS R

A ZZ§%300¢E%&4&§§%€><75%—ktPiEfﬁ,ﬁ FRAL GRS
AEEGNREGIIES, B TR RS PR

JRSE AL 2 AR AR B S e AT e PRI ERE % o, A RS R T WA 2
FHHFMBELSMTMTISES, KTRENES.

FEEEMA HRR I 4 BEAT PR A ]

BEEEEN Hh DY RARAT B A R A 7]

#20




TR B 1R & BLUIE R W 3L 45 (LOF)2018 4R 55 2 R4

RIRGET N 3R | REREEh IR | RS iR
NG B I R A TR
DL L & Q0D A | & WD E | & Wb C
@4y R 43 N AT RR Rk ) - -
NI P& A8 H A 166009 001883 004236
WEMRTEORIES M Em | 489, 052, 869. 2 | 2,494, 852.66 | 1,036, 327. 35
i 9 1y fr
§3 FEMELIEHRMESIFERI
3.1 EEMSHER
BA: ANRMIt
B (2018404 HO1H - 2018406 H30H)
B SRR RRKE ) SRS (L | RRKEsh R4S (L | RRGHs 1R E (L
0OF) A OF) E 0F) C
1. A2 s Bk 2 12, 565, 432. 29 58, 666. 00 23,431.03
2. A HAF)VE ~11, 062, 694. 40 -63, 335. 53 -27, 080. 62
3. B R &4y
K -0. 0228 -0. 0261 -0. 0266
AU HAF 7
4. BRI L E =y
i SRR B 765, 449, 241. 23 3,943, 155. 43 1,616, 587. 82
5. BRI 440 501
RS 1. 5652 1. 5805 1. 5599
14
e 1 ARSI ES fR R S AR SN . R . HABURN (A R EAS S

ez ) FHERAR 5 9% AR B AR, AR 9 A3 L se B e in E A & se (i A2 sh it «
2. Frid 3k v SHR PR A BAERAA NINW B 7 B SRS IR AL, T A SR ATE SEhriicat K

EAR T I AT

3.2 EHEHERI

3. 2.1 ARG MESHBUMEN KR KI5 RIS B AR R F i HR

Rk EI IR & (LOF) A {ERIN

- EK | ki | kST
BB =D Rz | Bl | ElEEER | 06 | @@
@ ZH6) HEE®
o Ek=A
e 1. 69% 1. 28% 6. 98% 0. 85% 5.29% | 0.43%

FRKEEh 1B & (LOF) B {ERIL

=
w
=i




R RIGHT B TR A TR 4% B 5L 45 (LOF)2018 4E 238 2 TR

FEIEC | kSt | kSR

N dEmk | DS O e

b s | REEEE | K | kil | 00 | 0
@ £96) HEZ@

T

H =1.70% 1. 28% —6. 98% 0. 85% 5. 28% 0.43%

HERF BN IR A (LOF) CIfERI

FEE | kgiteE | SR

. sk | U0 Sl e

B w | EEE | G | kiR | 00 | 0
® %0 2@

A

H -1.81% 1. 28% —6. 98% 0. 85% 5.17% 0. 43%

3.2.2 BESARERIKRES RTHMER R E2ZH KL FMNL S LB &
B LB

REEENRES (LOF ) ARITTSERRES IS REBIEEH BERNE
(20114E028108-20184£06 5308)
250%

|
|
200% |
|
|
|

150% |

100%
50%
0%

-50%
2011/02/10 2012/05/07 2013/07/29 2014/10/27 2016/01/18 2017/04/17 2018/06/30

— BEFEARS (LOF) A — \iEHEEE

&
I
p=il




TR B R RIE SR S 2 2 (LOF)2018 455 2 TR/l

TEENRS (LOF ) ERINSEERESUSNRE BN ERnLELNLE
(20154:10A12H-20185:06 530R)

50%

40%

30%

20% |-

10%

0%

-10%

-20%
2015/10/12 2016/03/24 2016/09/02 2017/02/23 2017/08/07 2018/01/16 2018/06/30

— BEEEARS (LOF ) E — \isHEssE

VE: B 20154F 10 H 8 Hig, AKESMWhnE Xmai. BE/xH N 2015410 H 12 HE
2018 4 06 A 30 H.

PEEANES (LOF ) CRINHERKRESWANRERNEEH BERE
(2017501520H-20185:06 3 308)

25%

20%

15%

10%

5%

0%

-5%
2017/01/20 2017/04/25 2017/07/21 2017/10/19 2018/01/11 2018/04/13 2018/06/30

— BEEFTNEA (LOF) C — it
vE: H 2017 £ 1 H 19 Hig, ARG C 2040, s HIoN 2017 42 1 A 20 H# 2018
06 H 30 H.

LY



TR B 1R & BLUIE R W 3L 45 (LOF)2018 4R 55 2 R4

§4 EEARE

4.1 R&LE (RESLHENA)

w4

R S5

FEATE G AL G2 B
JRR

FEHR H 48

BAEH

EZR A
NS

L

fLIEE

2017-06—

54F

RN KRG R S E AR
NEATIEIEFE 51, 2015-06-16
IO AR R FE 445 PR AT TR A A

21
PIAT e Rt < BEA R 2 ) 3

SLHPE, ’REaH

PR LR TR 58 O R 25T
A FE 5L, SR ORAEAE I 4
2016-11- Lt A R A =] 2R 2547 ML 55

03 ez, 2015-06-01 0 A H
BRESEHAR AR, JifEH
RRE: & B A R AR R R &

e
o

S
udlicis
e

|

A
Z

PR RARE(E 2 4 B TR
NEIEFEERAT I 5T 1, SR
(RS R S PR RN T $
ZPH, 2018-02-05H0 A 1 Rk I
SEHERAA.

2018-04-

44
16

VPR

E: L AR HWAEAER B M EARMERREZH; Azikeal ke s
Al A= R HE RIAEER, WAERAH A & & R AR H .
2+ UEFFMLIE SCGEMAT I GIEZRA MO N R B BIMED A SSLE -

4.2 BEANNRE H A A E SR T EF 5 5

AARE N, AFESE I B T QEFRRR R RIR) LRI . A
R e a FAMEAMAR SGEAI R RE , AEWSEM . SRR, BUSTilis. I
& AL MR BAIE -3 58, N3G ATRra NESREAA . ARG A,
B E A S A RGNS RNME, TSN, KRBT G FA W R
FH R HRAT N2 AT

#
)]
p=i



TR B 1R & BLUIE R W 3L 45 (LOF)2018 4R 55 2 R4

4.3 AP EHETHH
4.3.1 AP35 EHPATE

WA, ARG BRI GRS BB G B A A AP 5 Hl TR T E L)
Lo ml ARSI BE SR, MIT LA BT IRR. R HPAT . F)m AR IA T 4%
xR, WAL RGN TET AR DA AR5 2P IAT, REBIARS R4S
ZIAAFAEAR AR G I DL o

4.3.2 RERXZITAREHUHA

WA, AEESEE NG A REHE AMAES 55 AT H H X
7132 5y BRAS D 1) FIA A8 By B A UE S 2 H RS BN 5% G DL, HANEAE HoAh AT g S
BUERE 142 5 AR 2t Fa 3 10 57 W 52 AT N o

4. 4 WEHAEESFITTE KIEMIBIES T

TEEATHAE . RO BEEENINTR RIS T, S8 FENAR T A EMEY
AT, TEEEEUIR300 K9, 94%, AR TE TRk15. 46%, BBl BRZGEETH AT LR
DUERT. B84 F24E, Wi E B et ik, 177 Tk ek g L™ &, &R
U B S ORI S 24 55 A5 ik e

CEBESRMEAANRE ST, MERAEEE. S EEELREIEm, 5HF
ZFRREEY, NSRS E A BT, 5 BRI BB E 23 0004 . T
ARG, MGl e, ISR I AT AR R AT T R IELT, 1l Sk
BRI  BREBUTT T A7) FE 8 v B4 A /N TH B AR ZR R B 55

BEN6H B, 35 5 1 ST VAR = BUR I RE SRS L T 350 T H A R 48 B TR
FEAEARME, ARAT H R 0 T PORCE R R GE T B, B IR, TR EEAN
P SEARAL, T IR i S A ) R s I UK =

JREACK, BATHAR T3 IELEA S BARCHE, Al i (1 DO 3 n A vk
T3 BIEER, 1 —HARF5 1 T A & ik B S 77 XN TTIZEANE O . B ATAREEE K
fi{E15. 26%, KT 20005 LRI D7 sh8ME, DB DT LR 13 A A I E K F
MV F)Z T, EARTHIG T R e, (HH T 7768 B LA, BT A | 977 £ fi
RS L —EWBREZNBE, KA EFIRE S RE 4 ERE R m KT B 00
Ak BAPN 759 AR BN E A AT A Z K, AR S S A AR RS
ik X 18]

184 PP MR ZN e 5, 0 T JATHIHBE TR U E R Rk . A TR 1 7E4T
VAR b P T 1 R R IX A kAR, AT S5 M R IRATIR A LA T S o F2 4k
W32m T KA, SRR R f 0 i 2 2 Sk A E N O &, [FIR Re4k
FKETIW AN =5 HRERR T . N LR e S Ml s e AT 42 & AL
2% o TEANREIIE T AT TR B Iy = p M A SR T AT PR AN ENL G SRR 77, kAl
FEPIME I



TR B 1R & BLUIE R W 3L 45 (LOF)2018 4R 55 2 R4

4.5 HEHNESHNSRI

RIS, HE AR AN R 1. 69%, [ L R 1 Ky
~6.98%; EFRGHAUAEIKIN-1. 70%, [F LS LR HE SR -6, 98%; CHAALAE 1Y
K RN-1. 81%, RISt L SE S KR -6, 98%.

4.6 WEMANESHFA ABERES T = #EWRE R
AN, ARG AFAEES A TR H S OB A NEEAG 0 A8
BT AHEART LT eI .
§5 BEAGHKSE

5.1 MEMKREER=HEGHR

4 PR l
(%)
1 LA % 679, 837, 223. 96 87.83
Horp, P 679, 837, 223. 96 87.83
2 F T - -
3 [ 2 AL 7 $5% % 40, 120, 000. 00 5.18
H. i 40, 120, 000. 00 5.18
AR & Al = -
4 | mERERE - -
5 | &RATAE MR - -
6 SENIRAE 4Rl 88 72 - -
Horpe SR R SEN B B
IR G i e
AT RN GE S &S
7 . ot - 51, 349, 233. 29 6.63
T
8 HoAh 55 7= 2,723, 109. 32 0.35
9 | &1t 774, 029, 566. 57 100. 00

5.2 MEHRBATWARMBER KA S
5.2. 1 MEPRBATUARKENRER KA S

At ATk »fehirfE o) o i < B B L) (%)
A Zz\ *)F\ ﬁl:&\ ?@\J_k - -
B | Rk - -

#

=




TR B 1R & BLUIE R W 3L 45 (LOF)2018 4R 55 2 R4

C | filliglk 404, 457, 769. 81 52. 46
D Ei;;égigil‘%ﬁéiZiZKtE 18,973, 559. 85 2. 46
E L 8, 322, 000. 00 1. 08
Foo| #iERAERE 46, 985, 979. 35 6. 09
G | A Sl A HE Bl 68, 296, 383. 42 8. 86
H | Aol _ _
, 5L AR AE B ~ ~
ENiE A4
J | &Rl 25, 480, 000. 00 3. 30
K| btk 39, 160, 227. 20 5.08
Lo | HSTHIR 55 55k 17, 881, 697. 43 2.32
M| BT RS AR S 49, 583, 268. 00 6. 43
N fga A LR 81, 226. 14 0.01
0 J& B R GS  AE BRFN H A i B B
Al
P | #FE - -
Q | AR TAE - -
R | 3fb. RE MR 615, 112. 76 0.08
S %A - -
&t 679, 837, 223. 96 88. 18
5. 2.2 MEMREAT W KRB EREREREAS
A He G AR BAR AR H A I i 52
5.3 MERRA RNHE & EEF=HE LI K/ HEF FIRT T2 BREE R T 40
o . - . i L4 B
P | BREAE JiE S 44 FR & () ~FebrE o) o H A ()
1 |300012 A A 8,638,200 | 49, 583, 268. 00 6. 43
2 | 300078 B 3,199,920 | 30, 335, 241. 60 3.93
3 | 600486 PR T 507,832 | 28,403, 043. 76 3.68
4 | 002024 IT 2, 000, 000 | 28, 160, 000. 00 3.65
5 | 603589 W 456,057 | 28, 024, 702. 65 3.63

HIT




TR B 1R & BLUIE R W 3L 45 (LOF)2018 4R 55 2 R4

6 002236 KA A 1, 200, 000 | 27, 060, 000. 00 3.51
7 300203 AR 1,022,801 | 26,183, 705. 60 3. 40
8 601601 R AR 800, 000 | 25, 480, 000. 00 3. 30
9 | 600872 HRLE 900, 000 | 25, 200, 000. 00 3.27
10 | 600115 EIHn=S 3,799,891 | 25,155, 278. 42 3. 26
5.4 MEBIREMRFRFHTRIRFRRAE
o N o 35 4 B P v L AR
Fr 55 At GE) Y o)
1 X i g5 - -
2 AT - -
3 SRR 40, 120, 000. 00 5. 20
Horp: EOR M SRl 40, 120, 000. 00 5. 20
4 A D - -
5 A M A 3 R B - -
6 Hh S - -
7 Al E R (AI A Hefir) - -
8 [Fl AT - -
9 HAh - -
10 &t 40, 120, 000. 00 5. 20
5.5 WMEHIKERARME GEER = 1HE R H K/ MEEF BT LA FF R
. H 3RS T
75 A 44 FR HE (5 N E o)
iS3 D Jﬁ I /) i&i AN J ]| 15 Hﬁfﬂ (%)
1 180201 18[EF01 400, 000 | 40, 120, 000. 00 5. 20

5.6 IREFHREA RME S E ST 3E BN R 8+ 48 B SCRRES B

4

ANHe AR T IR AR RFAT B SCRFIER

5.7 MEFIRIZA SR E b B T 7= 1B LU K/ HE P BB 42 Bt-& R4 3 A
ARG EHRRFFH SRR

5.8 G HIRIZA MM o5 3 B 15E LU RN HERF BB TL42 BUES 3 B 40
AT G AR IR AR FFABGLE

1001




WP WG B 1R A BE S5 3 B 5 42 (LOF)2018 4R 55 2 E IR

5.9 WEMIRAESHR KBRS 5 F 5 i A
5.9.1 HEMRAESH R KB Fr o AHi 28 B 40
AR B A B T A e BBV L UG

5.9.2 AESHFBI KB EBR
AR A B T ARG B ], S IAE

5.10 EHIRAZEEH T 1 BN 5 F o0 i ¥
5.10. 1 AR E BT FBUOR
E U AR T AR SRR T, St miAE .

5.10. 2 MEHIRAE SR K E G BT Mt A
H GO AR T AR &R Gu ], St miAE .

5.10. 3 A E BB HHE PP
H U A R T AR SR T, St miAE .

5.11 BEAESMEME

5.11.1 AEESHERIHI+LZIEFR T ERAM G LA REENIIIRAE,

B ARG HAI—FEAZBATFERR. LTHEE.

5.11. 2 AR SHHHIA T B BEF, BARKTHUES S FAME&IEEZIIBE.

5.11.3 HAMBEF=H R

Fre R

& o)

A ORIIE

912, 368. 32

I HCIIE 57 7 5K

JS2 S B

2SR IS,

708, 203. 70

o2 AT FR K

1,102, 537. 30

HoAt MR

HAth

(ool BN BNepI NG I BN INVVE IR N

ait

2,723, 109. 32

5.11. 4 MEWRFFR KA TER PR T 525704
AFE G AR A AR AR AL T #5 B B T e e 555

S$11%




TR B 1R & BLUIE R W 3L 45 (LOF)2018 4R 55 2 R4

5.11.5 &G HIRAT+ 2 BER AR RUE 52 PR 1B L B 1 B
AFE AR R AT 44 BEER AR IE S IR E DL o

5.11. 6 BEAFIRG FERIHAN TR IS

Aty o A DU N R AL, BB A A il o R o R B B B L Y o T AN S

T BEAEE R 2 o
§6 HRHREESHIZD
AT Ay
RRGHT s RS (L | R s iR E& (L | FRGHsh e & (L
OF) A 0OF) E 0OF) C
A 4y
f?fjAE At 486, 429, 664. 80 2,490, 925. 05 1, 044, 240. 26
LIPS
A HA U TR) 32 4
WS Héﬁlj;bji 95, 422, 728. T4 380, 339. 74 406, 395. 12
FH 4y i
Pl s A HA R AL
92, 799, 524. 25 376, 412. 13 414, 308. 03
G B[] 43 i
e AR 3 4
DA (4 0. 00 0. 00 0. 00
Pl LL “=7 3D
R R4y
f?fjAE AR 489, 052, 869. 29 2, 494, 852. 66 1,036, 327. 35
LIPS
V. R AE AR B A e N A, TS (8] 4y A0S A e A A
§7 EEEBHANGHBEAREREAELSBMN
7.1 BEEEANFAEESHTEZIBMN
BAL: Ay
FRRRHET SN IR | HRGET s R | P RE sl IR
4 (LOF) A 4 (LOF) E 4 (LOF) C
ﬂ:;ﬁ\: ;ﬁ\: v’ ,’5'51 ?: 3 E{\ 7AN
ilim HEAY) S N FFA AR S0 - - 76, 644, 01
A
5 BAHATE] SEN /R Ay - - -
He 5 HA AR Sz /62 [m] 2 4y - - -
WS B AR BT AL &4y - - 76, 644. 01

1201



TR B 1R & BLUIE R W 3L 45 (LOF)2018 4R 55 2 R4

il

e IR R A SE 0 80 2

R AL (%)

7. 40

e KN/ HI R A LR A N B, S H /B B B2 et 4 0

7.2 REBHEANEHEAREREAES S AH

AHe B PRI TN/ L 52 /T [ A i < (15 DL o

8.1 AWM B —BREIFAE M L FIE B BRI 20% 815 5L

§8 HMBARFRFENHMBEERFR

7 391 A 5 AT B e AR A L

IR R A RO

RS
Gl
o=
HEHIT20%
B4R A] [X
I]

0Bk i Y R
an

LRI

F g 13

FEA

A B

2018 4F 4
H1H=%E?2
0184F 6 A
Bl 30 H

128, 559, 055. 23

57, 845, 492. 51

186, 404, 547. 74

37. 84%

4 2018 4F 4
H1H=%E?2
0184F 6 A

30 H

108, 928, 882. 94

108, 928, 882. 94

22.11%

7 A A

RFEG AN G WAL — R B AR S AU BRI 200001550, RIS RIS, Wl gt BLAR L 28 B A
[0 DTHD 51 5 e R B 2 XU, A 25 e T B AR o FR WA [l A e I AR X S R ARSI AR TG RN PEREAT AR A B, AR
PEBIE RS, DR /NS BE Fat

TE: HEAR A 20 A

8.2 FMBHE IR HMMERGER

T

9.1 BBEXHEZR

1. R RCHT3h IR & B 4 R
2« (TRCH B iR & RAESR
3+ (FRH Bl iR & RAESR
4. (RRCH B R A RETF IR S (LOF) #H53Ui W 45)
BERE LA PRI
6 AT 3 A AE R R I M 2 R e AR B AT IR A AR T

5. FEEEH AN

%

§9 HBAXMHHEXR

j:}l
j:}l

IR
X
X
X

4 (LOF) AHIeHbE A4
R4 (LOF) R44F)
34 (LOF) $E& P

EHEDT

A NAT AL, B2 Ry 52 A 35 A 0




TR B 1R & BLUIE R W 3L 45 (LOF)2018 4R 55 2 R4

9.2 FIH
HEEHANNIPATT

9.3 ERFR

PR H ] B I 4E A UG (www. zofund. com) B[, BAEE L A] N 2 3L 45 1
NIRRT

BEFER ARG BUEEEN, I RARESE NP RIESE AR A A

Z RS L EAE: 021-68609700, 400-700-9700

R A TR A A
20184207 H19H

143t



	中欧新动力混合型证券投资基金(LOF)
	2018年第2季度报告
	2018年06月30日
	基金管理人:中欧基金管理有限公司
	基金托管人:中国光大银行股份有限公司
	报告送出日期:2018年07月19日
	§1  重要提示
	§2  基金产品概况
	§3  主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现
	3.2.1 本报告期基金份额净值增长率及其与同期业绩比较基准收益率的比较
	3.2.2 自基金合同生效以来基金累计净值增长率变动及其与同期业绩比较基准收益率变动的比较

	§4  管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.3.1 公平交易制度的执行情况
	4.3.2 异常交易行为的专项说明
	4.4 报告期内基金的投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5  投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 报告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
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 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债券投资明细
	5.6 报告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
	5.7 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
	5.8 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权证投资明细
	5.9 报告期末本基金投资的股指期货交易情况说明
	5.10 报告期末本基金投资的国债期货交易情况说明
	5.11 投资组合报告附注

	§6  开放式基金份额变动
	§7  基金管理人运用固有资金投资本基金情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8  影响投资者决策的其他重要信息
	8.1 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
	8.2 影响投资者决策的其他重要信息

	§9  备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式




