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¡1  

ֲ Ԋᴪ ԊḠ Ҍ Ẋ ȁ ̆

ῒῤ ȁ‰ ҩ≢ ᴋȂ 

ֲҬ ᴍ Ὲ ̆ԍ 2017 1 19 ԅ

Ҭ Ⱶ ȁṿ ῤ ̆Ḡ ῤ Ҍ Ẋ ȁ

Ȃ 

ֲ ץ Ḥ ȁאָאל ↕ ֟̆p ҌḠ ѿ ≠Ȃ 

ҙ Ҍף ῒ Ȃ ̆ ᵬ₮ ‗ ╠ ה

תּ ӥȂ 

Ҭ Ⱶ Ȃ 

2016 10 1 2016 12 31 Ȃ 

 

¡2 ֟ ’ 

2.1 ’ 

 Ḥ 100 ̂QDIĨ 

ῤ  Ḥ 100 

Һף  519981 

֜ ף  519981 

ᵬ   

 2011 3 30  

ᴍ  35,780,561.15ᴍ 

 

ṿ

Ҭ ṿ̆ Ҥ

ⱬԈ ṿ

‰ 100 ̂ ̆

Ҋץ ľ 100 Ŀ̃ ӊ

└ ῤ̂ץ0.50%

└ ῤץ7.94% Ȃ̃ └ ╠ Ҋ

֟ ҙ ⱬ̆

ᴨԍ Ȃ 

 

ҹ ̆ ↕҉Ҍ ԍ 80%

 ֟ ῃ └ ̆ ᴍ 100 

Ҭ ‰ ̆

№ ῒ ȁ Ȃ ԍ

Ҍ ԍ  ֟ 15% Һꜚ №̆
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ֲᴪ ῀ Ὲ ץ

ῃ ∞ ̆ Ὲ ҉

֜ ├Ҭ ԍ ֲ ҹ

ΐ Ҭ ᴇṿ ᴑҙ ᾛ

ȁ ΐȁ ץ ῏

Ҭ ᴪᾛ ῒז ΐȂ 

ҙ ‰ ‰ 100  

 
ҹ ̆ ԍ

Ȃ 

ֲ Ḥ ᴋῈ  

ֲ Ҭ ᴍ Ὲ  

֟ ֲ 
 Bank of China(Hong Kong) Limited 

Ҭ  Ҭ ̂ ̃ Ὲ  
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ץ 3.2.2 ṿ ꜚ ῒҍ ҙ ‰

ꜚ  

 

̔1ȁ ҹ 2011 3 30 2016 12 31 Ȃ 

2ȁ ̆ 6ҩ ῤҹ ד ̆ ד ̆

ᶛ Ҭ Ȃ 

3ȁ ҙ ץ‰ ᾝ ᴇ̆Ҍ ֲ ꜚ ֟ Ȃ 

 

¡4 ֲ  

4.1 ̂ ̃  ׃

 Ⱶ 
ᴋ  

ҙ׆├   
ᴋ  ᴋ  

 

Ḥ

‰

100

├

ȁ Ḥ

ѿ

ṽ├

├

2011 3

30  
- 19  

ᴶ ֒

Ὲ῍

̆ΐ SEC ├ҙ

Ⱶ׆ҙ ȁ SFA

├ҍ ҙ׆

Ҭ ҙ׆ Ȃ

ᾢ

ҙ ҙ

10 ᵬ Ȃ ᴋ

̂ᴶ / ̃

№ ȁ
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Ḥ҉

├

ȁ

ҙⱵ

ȁ

‗

ᴪ

 

ȁ

Empyrean Capital 

Partners 

ᴩֲ̆ѿ Ԋ׆ ├

ᵬȂԍ 2009

5 ⱴ῀ Ḥ

ᴋῈ ̆ ᴋ

ҙⱵ ȁ ‗

ᴪ ȁ Ḥ

‰ 100

├

ȁ Ḥ ѿ

ṽ├ ├

Ḥ҉

├

Ȃ 

̔1ȁ ᴋ ᴋ ץ ӊ ҹ‰̕ ℮ץ /

Ὲ ҹ‰̕ 

2ȁ ҙ׆├ ץ ῀ ├ҙⱵ ῏ ᵬ ҹ

‰Ȃ  

 

4.2 ҹ ᶫ Һ  ׃

̔ Ȃ 

 

4.3 ῤ ᵬ Ḥ ’  

ֲ ῤ̆Ҥ ԅȇҬ ֲ ῍ ├ Ȉ ῒז ῏

ȁ אָאל̆ ҹ ᴍ ֲ ≠ ̆Ҍ ᴍ ֲ≠

ҹȂ 

ץ Ḥԍ ȁ Ḥԍ ᴪ Ὲᴧҹ ̆ ѿ Ḥ ȁ

אָאל ↕ ֟̆ ᵬ Ҥ └ ╠ Ҋ̆ꜜⱬҹ

ᴍ ֲ ≠ Ȃ 
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4.4 Ὲ ֜ Ғ  

4.4.1 Ὲ ֜ └ ’ 

ῤ̆Ὲ Ὲ ֜ └ ̆ Ὲ ֜ └ ᵣ ̆ ‗ ᵣ ̆

ⱴ ֜ ῤ └̆ ᵬ└ ȁ Ḡ Ὲ ֜ ↕ Ȃ

̆Ὲ ֜ ҹ ȁ№ ᵀ Ḥ ⱴ Ὲ ֜

Ȃ 

4.4.2 ֜ ҹ Ғ  

ῤ̆ ῃ ῏ ᶛ ̆ῒᵩ

ҍ֜ Ὲ ᴇ ֜ ғ ֜ ֜ ├ ֜ 5% ̆

֜ ҹȂ 

 

4.5 ῤ ҙ  

4.5.1 ῤ ᵬ№  

2016 Һ ң Ԋᴆ̆ Ữ ⱴ Ȃ ԍ ң

Ԋᴆ ѿ ҉ ӂ ԍῃ ꜚ ̆ ῃҕ ԅ Ȃ 

╠ ̆ ̆ῒҬ ᴇ ҉ 1.7%̆

Fed 2% ̆ Fed ᴆ Ῥ ̆ 9 ᴍ FOMCᴪ ҉̆

Fed Ӟ ̆ ҹ ⱴ ̆ ‖₯Ҍ ̆ ⌠ 11 ᴍ

Ҍ ̆ ԍ 12 ᴍ ⱴ Ȃ 

ԍ 11 ᴍ ╠ ̆ ̆ ῃפ

Ҍ ̆ ҽ Ҭ̆ ᾢⱴ▲ԅ ̆S&P 500

└̆ ṽ ᵣ ῤᵞ ̆ ᾝȁ ȁ ᾝ

ֲ ᾫ ᾝ ̕ ̆ ῒ ҍ῍ ᾴ └ ᴪ ꜚ

̆ ⌠ ̆ ̆ ӊҊ̆ ̆ ᾝ

Ҍ ̆ ̆ ῐ ↕ ṿ̕12 ᴍ̆ ѿ ⱴ 25

ҩ ̆ҹῒ 2016 ԋ ⱴ ̆ Ữ ̆ғꞋꜚⱬ

⌠ ̆ ҹ 2017 ⱴ ҈ Ȃ ᴪ ṽ

ԅ Ȃ 

ױ ҹ ᶏ ֟ ꜚ ҉ ̆ Ӟ ҉ ̆
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ҕ Һ ᵣ ≠ ҉ ̆ ᾝᾫֲ ׅ Ḡ Ȃל ԍ ̆

ῒ ᴆҌ ̆ ꜚ ҉ ̆ ֟ᵀṿ Ҋ ̆

ᶏӊҍ҉ ꜚ Ȃᵖ ӊ ’̆ ӊ

҉ ̆ ֲ ⌠ ᶏ ᴇ Ҍ Ҋ Ȃ ױ ҹ ̆

≠ ̆ ῒ ȁ ̆ᵖ≠ Ὲ Ԋҙ ̆

ᵝד ᴪᶏ ױ ̕Ҭ ̆ ׅ ΐ Ҍ ̆ Ӟױ ᴪ ℗῏

̆ל ᴪȂ ׆ ̆ ᾝҌ Ҋ

ױ ҹ ׅΐ ⱬȂ 

4.5.2 ῤ ҙ  

⌠ 2016 12 31 ̆ ᴍ ṿҹ 1.142ᾝ̆ᴍ ṿҹ 1.538ᾝ̆

ῤ ṿ ҹ 6.23%̆ ҙ ‰ ҹ 4.85%Ȃ ҹ

1.38%̂ ֲ Ȃ̃ 

 

4.6 ῤ ֲ ֟ṿ  

2014 11 7 ̆ ֟ṿ Έ ҩ ᵬ ᵞԍԓ ҆ᾝ̆ ֲ

Ҭ ᴪ ԅ ‗ Ȃ ῤ̆ ֟ṿׅ ᵞԍԓ ҆ᾝȂ 

 

¡5  

5.1 ֟ ’ 

  ֲ̂ ᾝ ̃ ֟ ᶛ̂%̃ 

1  28,337,630.46 67.41 

 ῒҬ̔  28,337,630.46 67.41 

 ᴨᾢ  - 0.00 

 ₡  - 0.00 

       ֟Ḥ ₡  - 
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  - 0.00 

  - 0.00 

5 ӯ῀ ֟ - 0.00 

 
ῒҬ ӯ̔ ӯ῀

֟ 
- 0.00 

6 ΐ - 0.00 

7 
ט

 
12,641,946.23 30.07 

8 ῒז ֟ 1,059,213.12 2.52 

9  42,038,789.81 100.00 

̔ ֜ └ Ȃ  

 

5.2 ҩ ̂ ̃ ├ ₡ №  

̂ ̃ Ὲᾛᴇṿֲ̂ ᾝ̃ ֟ṿ ᶛ̂˿̃ 

 28,337,630.46 69.35 

 28,337,630.46 69.35 

   

5.3 ҙ№ ₡  

5.3.1 ҙ№ ₡  

ҙ ≢ Ὲᾛᴇṿֲ̂ ᾝ̃ ֟ṿ ᶛ̂˿̃ 

Ḥ Ⱶ 550,150.37 1.35 

 2,048,206.14 5.01 

 5,116,883.96 12.52 

Ḡẫ 3,907,813.68 9.56 

ҙ 3,814,596.45 9.33 

 830,670.44 2.03 

 3,893,001.81 9.53 

Ὲ῍Ԋҙ 1,040,337.31 2.55 

Ḥ  4,088,653.09 10.01 

 2,811,161.12 6.88 

֟ 234,174.39 0.57 

 28,335,648.76 69.34 

№҉ץ̔ ῃ ҙ№ ‰(GICS)Ȃ 

5.3.2 ҙ№ ₡  

ҙ ≢ Ὲᾛᴇṿֲ̂ ᾝ̃ ֟ṿ ᶛ̂˿̃ 

 599.43 0.00 

 1,382.27 0.00 

 1,981.70 0.00 
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№҉ץ̔ ῃ ҙ№ ‰(GICS)Ȃ 

 

5.4 Ὲᾛᴇṿ ֟ṿ ᶛ ╠ ₡  

5.4.1 Ὲᾛᴇṿ ֟ṿ ᶛ ╠

₡  

 
Ὲ  

( ) 

Ὲ

(Ҭ

) 

ף├

 ├  
(

) 
̂ ̃ 

Ὲᾛᴇṿ

ֲ̂

ᾝ̃ 

֟ṿ

ᶛ̂˿̃ 

1 
MORGAN 

STANLEY Ҹ≠ 
MS US NYSE  1,504 440,804.73 1.08 

2 

BANK OF 

AMERICA 

CORP 
 

BAC US NYSE  2,779 426,042.10 1.04 

3 

GOLDMAN 

SACHS GROUP 

INC 

 GS US NYSE  256 425,232.55 1.04 

4 
CITIGROUP 

INC  
C US NYSE  875 360,732.67 0.88 

5 
JPMORGAN 

CHASE & CO  
JPM US NYSE  601 359,754.83 0.88 

6 
TIME WARNER 

INC 

ף

 
TWX US NYSE  520 348,206.88 0.85 

7 METLIFE INC 
ᴪ

 
MET US NYSE  890 332,713.09 0.81 

8 

CAPITAL ONE 

FINANCIAL 

CORP 

ѿ

 
COF US NYSE  547 331,035.58 0.81 

9 US BANCORP 
ᴧ  

USB US NYSE  914 325,707.27 0.80 

10 
CATERPILLAR 

INC ּי 
CAT US NYSE  505 324,885.38 0.80 

5.4.2 Ὲᾛᴇṿ ֟ṿ ᶛ ╠ԓ

₡  

 
Ὲ  

( ) 

Ὲ

(Ҭ ) 

ף├

 ├  
(

) 
̂ ̃ 

Ὲᾛᴇṿ

ֲ̂

ᾝ̃ 

֟ṿ

ᶛ̂˿̃ 

1 
ADVANSIX 

INC Equity 

Advansix 

Ὲ  
ASIX US NYSE  9 1,382.27 0.00 

2 
PHILLIPS 

66 

Phillips 

66 Ὲ  
PSX US NYSE  1 599.43 0.00 
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5.5 ṽ├Ḥ № ṽ├  

̔ ṽ├Ȃ  

 

5.6 Ὲᾛᴇṿ ֟ṿ ᶛ ╠ԓ ṽ├  

̔ ṽ├Ȃ  

 

5.7 Ὲᾛᴇṿ ֟ṿ ᶛ ╠ ֟ ├

 

̔ ֟ ├Ȃ  

 

5.8 Ὲᾛᴇṿ ֟ṿ ᶛ ╠ԓ  

̔ Ȃ  

 

5.9 Ὲᾛᴇṿ ֟ṿ ᶛ ╠  

̔ Ȃ  

 

5.10  

5.10.1 ῤ ╠ ├ Һᵣ ₮ ̆

└ ╠ѿ ῤ ⌠Ὲ ȁ Ȃ 

5.10.2 ῤ ╠ Ҭ̆Ҍ ₮

Ȃ 

5.10.3 ῒז ֟  



Ḥ 100 ̂QDIĨ2016 4  
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5.10.4 ԍ ṽ├  

̔ ṽ├Ȃ 

5.10.5 ╠ Ҭ ’  

5.10.5.1 ╠ Ҭ ’  

̔ ╠ ҬҌ ’Ȃ 

5.10.5.2 ╠ԓ Ҭ ’  

̔ ╠ԓ ҬҌ ’Ȃ 

5.10.6 ῒז № 

̔ ԍ ԓ῀ ̆№ ӊ ҍ Ȃ 

 

¡6 ᴍ ꜚ 

ᵝ̔ᴍ 

∆ ᴍ  20,467,916.49 

ᴍ  18,461,359.37 

⁞: ᴍ  3,148,714.71 

№ ꜚᴍ ̂ᴍ ⁞ "-"ץ ↓̃ - 

ᴍ  35,780,561.15 

  

¡7 ֲ ֜  

7.1 ֲ ᴍ ꜚ ’ 

∆ ֲ ᴍ   10,001,888.88 

ӯ῀/ ᴍ   - 

₮/ ᴍ   - 

ֲ ᴍ   10,001,888.88 

ᴍ ᴍ ᶛ̂%̃  27.95 

7.2 ֲ ֜  

̔ ῤ ֲ Ȃ 
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¡8 ‗ ῒז Ḥ  

̔ ‗ ῒז Ḥ Ȃ 

 

¡9 ᴆ  

9.1 ᴆ  

1ȁҬ ᴪ ‰ ᴆ̕ 

2ȁȇ Ḥ ‰ 100 ├ Ȉ̕  

3ȁȇ Ḥ ‰ 100 ├ תּ ӥȈ̕  

4ȁȇ Ḥ ‰ 100 ├ Ȉ̕  

5ȁ ῤ ℮҉ Ὲ ̕  

6ȁ Ḥ ᴋῈ ҙ ȁῈ ῏ ᴆȂ 

 

9.2  

ֲ ⱲῈ Ȃ 

 

9.3  

Ḥ ᴋῈ ̔http://www.cxfund.com.cnȂ 
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