2015

2015

2015 12 31

2016 3 26



2015

2015

1

1

2015

12 31

2016



2.1

(LOF) 2015

163005

2013 2 4

231, 752, 583. 84

2013 4 26

A

B

163006

150102

23,057, 368. 61

208, 695, 215. 23

2.2




(LOF) 2015

2.3
021-61009999 021-61618888
zhouyg@cxfund. com. cn Liaoy03@spdb. com. cn
4007005566 95528
021-61009800 021-63602540

2.4

www. cxfund. com. ¢cn

68
12




3.1

(LOF) 2015

3.1.1

2015

44,119, 241. 44

2013 2 4

2014
-2013
28, 883, 353. 35

12 31



(LOF) 2015

3.2.2

35% ’/f

A/Pv
25%

20% M V M
15% }
10%

ot N -
DV P

0% -

-5%
2013-02-04 2013-07-10 2013-12-09 2014-05-12 2014-10-09 2015-03-10 2015-08-03 2015-12-31

|— (LOF) — |
1 2013 2 4 2013 2 4 2015
12 31
2 6
3.2.3

18%
16%
14%
12%
10%
8%
6%
4%
2%
0%
_204 1
-4%

2013 2014 2015

[ = (LOF) mm |

2013 2 4 2013

3.3



(LOF) 2015

2015 1 1 2015 12 31

0.11048346 1

1.0140

1.1272

o | =] =

1. 3563




(LOF) 2015

4.1
4.1.1
2003 63
1.5
49% 34. 33%
16. 67%
2015 12 31 30
100 QDIT)
LOF
4.1.2
2011 4
2013 2 4




(LOF) 2015

4.2

4.3
4.3.1

2016

2015
1 27
2016 3 9

12 31

(2016 3 26 )




(LOF) 2015

4.3.2

4.3.3



(LOF) 2015

5%

4.4
4.4.1
2015 5. 0%
2015 12
QE
2015
2015
2015
2014
4.4.2
2015 12 31 1. 3222
A 1.0140 B 1.3563
17. 66% 4. 19%

4.5



4.6
2008 9 12

1/2

4.7

2 LOF

(LOF) 2015

[2008]38



12

4.8

15

(LOF) 2015

10%



5.1

5.2

5.3

(LOF) 2015



(LOF) 2015

2015
1600150



7.1

2015

12 31

(LOF) 2015

2015 12 31 2014 12 31
15, 316, 780. 92 23,662, 079. 91
7,112, 641. 28 8, 752, 406. 40
59, 376. 75 80, 738. 99
486, 667, 598. 16 531, 522, 237. 70
486, 667, 598. 16 531, 522, 237. 70
2,116, 416. 40
11, 931, 556. 99 13, 041, 236. 09
521, 087, 954. 10 579, 175, 115. 49
2015 12 31 2014 12 31
212,499, 453. 75 262, 309, 306. 23
1,012, 506. 91
181, 836. 95 183, 539. 05
51, 953. 38 52,439.72




(LOF) 2015

90, 918. 49 91, 769. 56
6, 879. 15 8, 583. 77
1,384, 701. 30 1,384, 701. 30

117, 326. 23 80, 425. 13




(LOF) 2015

3. - -4, 092, 678. 84 44, 345, 310. 20
4.

- 1, 856. 75 258, 912. 25
11,738, 933. 84 16, 629, 517. 62
1 2,101, 429. 19 2,582, 187. 60
2 600, 408. 39 737, 767. 82
3 1,050, 714. 64 1, 291, 093. 85
4 28, 332. 07 23, 354. 44
5 7, 583, 926. 78 11, 545, 791. 38
7, 583, 926. 78 11, 545, 791. 38
6 374,122. 77 449, 322. 53
- 40, 026, 562. 60 73, 228, 663. 55
- 40, 026, 562. 60 73, 228, 663. 55

7.3

2015 1 1 2015 12 31
2015 1 1 2015 12 31

272,147, 981. 26 41, 474, 862. 56 313, 622, 843. 82
40, 026, 562. 60 40, 026, 562. 60
—-42, 857, 666. 36 -4, 360, 355. 21 —-47, 218, 021. 57
1. 182, 724. 27 21, 006. 61 203, 730. 88
2. —-43, 040, 390. 63 -4, 381, 361. 82 47, 421, 752. 45
229, 290, 314. 90 77,141, 069. 95 306, 431, 384. 85




(LOF) 2015

2014 1 1 2014 12 31

695, 708, 650. 01 -9, 762, 959. 00 685, 945, 691. 01

73, 228, 663. 55 73, 228, 663. 55

—-423, 560, 668. 75 | -21,990, 841.99 | —445, 551, 510. 74

1. 3, 088, 997. 80 204, 490. 12 3,293, 487. 92

2. -426, 649, 666. 55 | -22, 195, 332. 11 | -448, 844, 998. 66

272,147, 981. 26 41, 474, 862. 56 313, 622, 843. 82

7.1 7.4
7.4
7.4.1
( )
( )
( [2012]1708 )
2013 2 4
7:3 A
B 3 A B



(LOF) 2015

(LOF)

A 2013 1 28 2013 1 29
B 2013 1 21 2013 1 25
6995, 582, 194. 18 126, 455. 92

695, 708, 650. 10
(2013) 1316
( ) [2013] 137

B40, 532, 618. 00 2013 4 26

80%
20%
5%



7.4.2

XBRL

2012 11 16

7.4.3

2015 12 31

7.4.4

7.4.5
7.4.5.1

7.4.5.2

2015 3 27

7.4.5.3

7.4.6
7.4.6. 1
[1998]55

2015

3

0. 50%

(LOF) 2015

2015 3 27

(
(201015



(LOF) 2015

[2002]128
(2004178 (2012185

[2015]101

[2005] 103
[2008]16
2008 9 18
[2008]1



(LOF) 2015

2015 12 31

2014 12 31

1,384, 701. 30

1,384, 701. 30

7.4.7

7.4.8




(LOF) 2015

12, 924, 700, 000. 00 71.69% 18, 612, 600, 000. 00 89. 73%
7.4.8.1.4
7.4.8.1.5
2015 1 1 2015 12 31
3,401. 82 100% - -
2014 1 1 2014 12 31
7.4.8.2
7.4.8.2.1
2015 1 1 2015 12| 2014 1 1 2014
31 12 31
2,101, 429. 19 2,582,187.60
220, 273. 95 743, 858. 94
0. 70%
= 0. 70%/
7.4.8.2.2
2015 1 1 2015 12| 2014 1 1 2014
31 12 31




(LOF) 2015

600, 408. 39 737,767. 82




(LOF) 2015

/
20, 000, 900. 00 20, 000, 900. 00
8. 63% 7.23%
7.4.8.4.2
7.4.8.5
2015 1 1 2015 12 31 2014 1 1 2014 12 31
15, 316, 780. 92 248, 365. 31 | 23,662, 079.91 253, 973. 37
2015 12 31
7,112, 641. 28 (2014 12 31 8, 752, 406. 40 )
7.4.8.6
7.4.8.7
7.4.9 2015 12 31
7.4.9.1 /
/
7.4.9.2

7.4.9.3




(LOF) 2015

7.4.9.3.1
2015 12 3l
97, 499, 453. 75
1480499 | 14 01 2016-01-14 107. 66 100, 000 | 10, 766, 000. 00
1480447 14 2016-01-14 107. 11 100, 000 | 10, 711, 000. 00
1480192 14 2016-01-14 110. 19 100, 000 | 11, 019, 000. 00
1382237 13 MTN1 2016-01-14 103. 21 200, 000 | 20, 642, 000. 00
1380313 | 13 2016-01-08 108. 47 100, 000 | 10, 847, 000. 00
1380284 13 2016-01-08 104. 91 100, 000 | 10, 491, 000. 00
1380198 | 13 2016-01-08 105. 04 200, 000 | 21, 008, 000. 00
1180119 11 2016-01-08 104. 73 100, 000 | 10, 473, 000. 00
7.4.9.3.2
2015 12 31
115, 000, 000. 00 2016 1 6




8.1

(LOF) 2015

%

486, 667, 598. 16

93. 39

486, 667, 598. 16

93. 39

22,429, 422. 20

4. 30

11,990, 933. 74

2.30

521, 087, 954. 10

100. 00

8.2
8.2.1

8.2.2

8.3

8.4
8.4.1

2% 20

(%)




(LOF) 2015

1 603993 3,090, 545. 85 0.99
8.4.2 2% 20
(%)
1 603993 3,736,412. 20 1.19
8.4.3
3,090, 545. 85
3,736,412, 20
8.5
%
1 16, 211, 572. 30 5.29
2
3

20, 022, 000. 00 6. 53




(LOF) 2015

124655

13 02

200, 000

21, 260, 000. 00

6. 94

4 1380198

13

200, 000

21, 008, 000. 00

6. 86

5 1382237

13 MTN1

200, 000

20, 642, 000. 00

6. 74

.10

11

.12

.12.1

.12.2

.12.3

59, 376. 75




(LOF) 2015

3

4 11, 931, 556. 99

5

6

7

8

9 11, 990, 933. 74
8.12.4

(%)

1 113008 26, 873, 184. 00 8. 77

2 110030 4, 285, 658. 80 1. 40
8.12.5

8.12.6




(LOF) 2015

9
9.1
()
598 38, 557. 47 113,913.74 0.49% | 22,943, 454. 87 | 99.51%
348 599, 698. 89 | 183, 860, 665. 15 | 88. 10% | 24, 834, 550. 08 | 11.90%
1,443 | 160, 604. 70 | 183,974, 578.89 | 79.38% | 47, 778, 004. 95 | 20. 62%
9.2
1 34, 369, 600. 00 28. 38%
2 27,733, 636. 00 22.90%
3 21, 828, 519. 00 18. 03%
-013C-CT001
4 5, 244, 252. 00 4. 33%
5 5, 023, 958. 00 4. 15%
5
6 3,998, 715. 00 3. 30%
7 - 3,333, 104. 00 2.75%
8 2,697, 800. 00 2.23%
9 6 2,159, 100. 00 1. 78%
10 1,467, 100. 00 1.21%

9.3




(LOF) 2015

0 0
0 0
0 0

9.4

o) Nel Nl Hol el N




(LOF) 2015

10
(2013 2 4 ) A B
487, 013, 434. 87 208, 695, 215. 23
67, 920, 813. 04 208, 695, 215. 23
203, 730. 88
47,421, 752. 45
2,354,577. 14
23,057, 368. 61 208, 695, 215. 23
1 2013 2 4 2015 1 1
2015 12 31
2 3 A
6 2015 2 3 2015 8 3




(LOF) 2015

11

11.1

11.2
11.2.1
2015 4 28
2015

2015 4 29

11.2.2

2015 4 1

2016 1

11.3

11.4

11.5



11.6

11.7

50, 000. 00

(LOF) 2015

619, 480, 558. 97

35. 89%

5, 104, 224, 000. 00

28.31%

1 ] 3,736,412.20

100%

1, 106, 667, 111. 65

64. 11%

12,924, 700, 000. 00

71.69%

3,401. 82

100%




(LOF) 2015




