100 LOF 2015

100 LOF
2015

2015 6 30

2015 8 27



100

LOF 2015

20

2015

1

1

§1

2015 6 30

2015 8



100 LOF 2015

§2
2.1
100 LOF
100
163001
163001
2010 3 26
107, 892, 336. 37
2010 4 16
2.2
0. 35% 4%
100
100 *95%+ *5%
2.3




100

LOF 2015

021-61009999

010-67595096

zhouyg@cxfund. com. cn

tiangingl. zh@cch. com

4007005566

010-67595096

021-61009800

010-66275853

2.4

www. cxfund. com. cn

68
1 1




100 LOF 2015
§3
3.1
3.1.1 2015 1 1 -2015 6 30
91, 046, 404. 37
46, 431, 749. 12
0.2764
24. 18%
3.1.2 2015 6 30
0. 5457
166, 767, 375. 87
1. 546
1
2
3.2
3.2.1
—6. 98% 3. 44% =3.79% 3. 29% -3.19% | 0.15%
12. 76% 2.70% 14. 63% 2. 55% -1.87% | 0.15%
24. 18% 2. 36% 26. 24% 2.29% —-2.06% | 0.07%
121. 81% 1. 92% 123. 73% 1. 88% —-1.92% [ 0. 04%
93. 01% 1. 46% 92.52% 1. 44% 0. 49% 0. 02%
2010 3 26| 54.60% 1. 34% 41. 37% 1. 38% 13.23% | —0.04%
-2015 6 30
3.2.2

34




100 LOF 2015

80%
70%
60%
50%
40%
30%
20%
10%
0%
-10%
-20%
-30%
-40%
2010-03-26  2010-12-27 2011-09-23 2012-06-28 2013-03-27 2013-12-26 2014-09-24  2015-06-30

[ — LOF —— |

1 2010 3 26 2015 6 30
2 6



100

LOF 2015

4.1
4.1.1

49%
16. 67%
2015 6 30

1.5

§4

34. 33%

22

34

2003 63



100

LOF 2015

4.2

4.3
4.3.1

4.3.2

5%

100

34

LOF




100 LOF 2015

4.4
4.4.1
100
4.4.2
2015 6 30 1. 546
24. 18% 26. 24% 100
23.93% 100
—0. 01%
4.5
2015
6 A 2015

4.6

2008 9 12

[2008]38



100

LOF 2015

1/2

4.7

15

10

34

30%



100

LOF 2015

4.8

11

34



100

LOF 2015

5.1

5.2

5.3

§5

12

34



100 LOF 2015
§6
6.1
100 LOF
2015 6 30
2015 6 30 2014 12 31
12, 483, 735. 91 17, 417, 688. 45
122, 823. 18 1,473.20
157,187, 321. 99 168, 741, 489. 02
157,187, 321. 99 168, 741, 489. 02
4, 505, 701. 79
3,281.16 2,871.81
2,151, 840. 82 9,141, 527. 76
45, 774. 37
176, 454, 704. 85 195, 350, 824. 61
2015 6 30 2014 12 31

13 34




100 LOF 2015

24,421. 56 12, 815. 97
897, 100. 58 76, 618. 31
191, 374. 01 287,011. 66
9, 687, 328. 98 14, 026, 007. 00
107, 892, 336. 37 145, 678, 728. 55
58, 875, 039. 50 35, 646, 089. 06
166, 767, 375. 87 181, 324, 817. 61
176, 454, 704. 85 195, 350, 824. 61
2015 6 30 1. 546
107, 892, 336. 37
6. 2
100 LOF
2015 1 1 2015 6 30
2015 1 1 2015 6 2014 1 1 2014 6

30 30
49, 189, 983. 11 -2, 274, 488. 35
L. 71, 308. 96 11, 109. 85
71, 308. 96 11, 109. 85
2. o 93, 108, 509. 08 -1, 141, 614. 31
92, 070, 939. 49 -1,713,102. 45

14 34




100 LOF 2015
1,037, 569. 59 571, 488. 14
—44, 614, 655. 25 -1, 146, 063. 16
624, 820. 32 2,079. 27
2,758, 233. 99 512, 546. 37
1 871, 754. 28 190, 048. 16
2 174, 350. 83 38, 009. 59
3
4 1, 404, 958. 65 11,761.77
5
307, 170. 23 272,726. 85
46, 431, 749. 12 -2,787,034. 72
46, 431, 749. 12 -2,787,034. 72
100 LOF
2015 6 30
2015 1 1 2015 6 30

145, 678, 728. 55

35, 646, 089. 06

181, 324, 817. 61

46, 431, 749. 12

46, 431, 749. 12

-37, 786, 392. 18

—23, 202, 798. 68

-60, 989, 190. 86

324, 283, 587. 04

146, 746, 597. 39

471, 030, 184. 43

-362, 069, 979. 22

-169, 949, 396. 07

-532, 019, 375. 29

15 34




100

LOF 2015

107, 892, 336. 37

58, 875, 039. 50

166, 767, 375. 87

2014

11 2014 6 30

75,831, 142. 19

-20, 193, 420. 78

55,637, 721. 41

16 34

—2,787,034.72

—2,787,034.72




100 LOF 2015

100

6.4.2

LOF

280, 594. 60
743, 255, 611. 35

*5%

LOF

LOF

2010 2413
742,975, 016. 75
280, 594. 60
100
100
90%-95% 100
90%
5%
100 *90%+
2007
100

17 34



100 LOF 2015

6.4.3
( “ ") 2006 2
15 - 38

6.4.4
6.4.4.1

6.4.4.2
2015 1
2015 3 27

2015 3 31

6.4.4.3

6.4.5
[1998]55 [2002] 128
[2004]78
[2005] 102
(20051107
[2008] 16 [2008]1

18 34



100

LOF 2015

6.4.6
6.4.6.1

6.4.6.2

50%

0. 1%

20%

(2012185

2013

1

1

25%

6.4.7
6.4.7.1
6.4.7.1.1

6.4.7.1. 2

19

34



100

LOF 2015

6.4.7.1.3
6.4.7.2
6.4.7.2.1
2015 1 1 2015 2014 1 1 2014 6
6 30 30
871, 754. 28 190, 048. 16
325, 625. 96 61, 502. 21
0. 75%
x 0. 75%/
6.4.7.2.2
2015 1 1 2015 2014 1 1 2014 6
6 30 30
174, 350. 83 38, 009. 59
0. 15%
x 0. 15%/
6.4.7.3 ( )
(
6.4.7.4
6.4.7.4.1
6.4.7.4.2
20 34




100 LOF 2015
6.4.7.5
2015 1 1 2015 6 30 2014 1 1 2014 6 30
12, 483, 735. 91 67, 160. 43 2,954, 004. 82 11, 038. 77
2015 6 30 0
2014 12 31 0
6.4.7.6
6.4.7.7
6.4.8 2015 6 30
6.4.8.1 /
/
6.4.8.2
600900 2015-6-15 12.37 - - | 202,140 | 2,210,928.31 | 2,500, 471.80
601111 2015-6-30 15.36 | 2015-7-29 | 13.78 | 92,000 | 1,135,441.00 | 1,413, 120.00
601718 2015-6-17 12.54 | 2015-7-2 | 13.61 | 51,154 | 372,580.07 | 641,471.16
000024 2015-4-3 36. 51 - - 50,513 | 1,012,879.26 | 1,844,229.63
000778 2015-6-15 10. 16 - - 88, 989

21

34




100

LOF 2015

§7
7.1
(%)
1 157,187, 321. 99 89. 08
157,187, 321. 99 89. 08
2
3
4
5
6 12, 483, 735.91 7.07
7 6, 783, 646. 95 3. 84
8 176, 454, 704. 85 100. 00
7.2
7.2.1
%
9,921, 940. 32 5.95
38, 559, 520. 86 23.12
D 8, 423, 318. 82 5.05
E 14, 905, 124. 10 8. 94
F 563, 761. 47 0. 34
G 3,757,920. 00 2.25
H
I 3,578,611. 00 2.15
J 57,006, 476. 53 34. 18
K 9, 654, 763. 89 5.79
L 663, 000. 00 0. 40
22 34




100 LOF 2015
M
N 1, 460, 250. 00 0. 88
0
P
Q
R
S
148, 494, 686. 99 89. 04
7.2.2
%
A
C 286, 334. 00 0. 17
D 204, 906. 00 0.12
E
F
G 6, 872, 760. 00 4.12
H
I
J 1, 328, 635. 00 0. 80
K
L
M
N
0
P
Q
R
S
8, 692, 635. 00 5.21
7.3

7.3.1

(%)

23

34







100 LOF 2015

9 601328 11,912, 872. 94 6. 97

25 34



100 LOF 2015
11 601989 11,078, 911. 94 6. 11
12 601601 11,021, 759. 84 6. 08
13 601766 10, 525, 935. 01 5.81
14 601628 10, 332, 373. 06 5.70
15 601288 10, 276, 045. 39 5. 67
16 601398 9,195, 110. 72 5.07
17 601988 8, 187, 153. 99 4.52
18 600999 7, 368, 085. 92 4. 06
19 600795 7,361,581.53 4.06
20 600029 7,092, 811. 01 3.91
21 600050 7,082, 043. 55 3.91
22 002051 7,048, 097. 91 3.89
23 601088 6, 561, 927. 05 3. 62
24 601186 6, 338, 022. 72 3. 50
25 600027 6, 245, 932. 07 3. 44
26 601800 5,371, 126. 72 2. 96
27 601336 5,070, 718. 28 2. 80
28 000768 5, 044, 687. 90 2.78
29 600011 5,014, 712.73 2.77
30 600271 5, 005, 660. 04 2.76
31 600705 4,770, 969. 57 2.63
32 002415 4,743, 647. 97 2. 62
33 000069 4, 554, 949. 28 2.51
34 000625 4, 536, 138. 36 2. 50
35 600115 4, 364, 321. 06 2. 41
36 600019 4, 264, 337. 65 2.35
37 600886 4, 222,199. 95 2.33
38 601618 3, 891, 805. 22 2.15
39 600150 3,763, 748. 19 2.08
40 601669 3, 740, 815. 34 2. 06
41 600900 3,661, 402. 53 2.02

7.4.3

431, 070, 460. 03
490, 080, 911. 30
26 34




100

LOF 2015

.10

.11

.12
L12.1
2015 1 18

27

34

600030



28

100 LOF 2015
3 2 2015 1 16
3
4 30
50
100
7.12.2
7.12.3
1 122, 823. 18
2 4, 505, 701. 79
3
4 3,281.16
5 2,151, 840. 82
6
7
8 6, 783, 646. 95
7.12. 4
7.12.5
7.12.5.1
7.12.5.2

34




100 LOF 2015

7.12.6

29 34



100

LOF 2015

§ 8

8.1

()

7972 13,533.91 | 1,084, 167.01

1. 00%

106, 808, 169. 36

99. 00%

8.2

585, 100. 00

. 05%

540, 000. 00

. 58%

291, 865. 00

02%

227, 500. 00

. 35%

205, 525. 00

. 12%

115, 200. 00

. 19%

110, 000. 00

. 14%

109, 793. 00

. 13%

O] | | o O =] W] D] —

102, 822. 00

. 06%

—
o

102, 265. 00

. 06%

8.3

13, 145. 55

0.01%

8.4

30

34




100

LOF 2015

31

34



100

LOF 2015

10.1
2015 7
100
100
63. 69%
100%
10. 2
10.2.1
7 21
2015 4 29
10.2.2

10. 3

32

2015 7 16 17 00
LOF

LOF
322, 487, 460. 88

205, 404, 968. 84

2015 7 22

2015 4 28

34

2015



100 LOF 2015

10. 4

10.5

10. 6

10. 7

1 745,027,774.25 | 82.67% | 678,273.03 82.67%

1 156, 204, 867. 22 17. 33% 142, 209. 24 17. 33%

(1998129
(2007748

33 34




100

LOF 2015

34

34



