2015

2015

2015 12 31

2016 3 26



2015

25

2015

1

1

§1

2015

12 31

2016 3



2015

§2
2.1
519993
519993 519992
2006 11 9
1, 239, 482, 156. 83
2015 8 7
2.2

20%

80%

300

x 70%

x 30%




2015

2.3
021-61009969 010-58560666
zhouyg@cxfund. com. cn tgbfxjdzx@cmbc. com. cn
4007005566 95568
021-61009800 010-58560798

2.4

www. cxfund. com.

cn

68




2015

§3
3.1
3.1.1 2015 2014 2013
1,425, 549, 515. 21 242, 336, 140. 64 211, 780, 268. 07
1,408, 782,894. 71 337, 648, 554. 23 394, 459, 596. 57
0. 9878 0.1293 0.1175
86. 30% 19. 00% 18. 26%
3.1.2 2015 2014 2013

0. 5579 -0. 3898 -0. 4894
1,964, 973, 388. 37 | 1,969, 218, 597.76 | 2, 038, 005, 924. 39
1. 5853 0. 8556 0.7190

1

2

3.2

3.2.1
35. 03% 1.91% 12.11% 1.17% 22.92% 0. 74%
11. 89% 3. 20% -10. 21% 1.87% 22.10% 1. 33%
86. 30% 2. 89% 7. 44% 1. 74% 78. 86% 1. 15%
162. 17% 2.01% 40. 14% 1.25% | 122.03% 0. 76%
90. 92% 1. 75% 24. 27% 1. 12% 66. 65% 0. 63%
2006 282. 37% 1. 78% 128. 89% 1.37% | 153. 48% 0.41%




2015

11 9
12 31

-2015

3.2.2

350%
300%
250%
200%
150%

100%

50% |- i

0% -#
2006-11-09 2008-02-25 2009-06-15 2010-10-11 2012-01-31

3.2.3

80%

f

AR
i WKW

b

]'

v‘\f\“w |

2006

11 9

2015

12 31
6

2013-05-21  2014-09-09 2015-12-31

70%
60%

50%

40%

30%

20%

10%

0%
-10% A

-20%

3.3

2011

10

2015

0. 100

6, 551, 943. 52

5, 826, 807. 92

12,378, 751. 44




2015

2014

2013

0. 100

6, 551, 943. 52

5, 826, 8

07.92

12,378, 751. 44

4.8




2015




2015

2015 3
14

17

2010 8
26
1
/
2
4.2
4.3
4.3.1
1
2
1
2




2015




2015

2015 300
2015
2016
4.4.2
1. 5853
86. 30% 2. 8343 7. 44%
4.5
2016
2008 2011
A
4.6

2008 9 12 2008 38



2015

1/2

4.7

2015 5 21
12,378, 751. 44

80%

2015
2015 6 2

12
12

2015 5 30

6, 551, 943. 52

2015 6 4



2015

10%

4.8

10

10%

10%

10

10

10

0.01

0.01



2015

5.1

5.2

5.3

§5

12,378, 751. 44



2015

§6

2015
1600138



2015

7.1

2015

12 31

§7

2015 12 31

2014 12 31

364, 049, 426. 77

92, 957, 043. 26

5,401, 120. 41

3,701, 727. 86

1,053, 526. 90

1, 300, 495. 10

1,643, 531, 227.78

1,892, 409, 674. 04

1,643, 531, 227.78

1,802, 374, 674. 04

90, 035, 000. 00




2015

350, 374. 79 429, 647. 92
4,095, 033. 30 1,757,921. 35
676, 941. 76 1, 024, 878.99
49, 403, 988. 39 28, 814, 169. 10
1, 239, 482, 156. 83 2,301, 476, 216. 78
725, 491, 231. 54 -332, 257, 619. 02
1,964, 973, 388. 37 1,969, 218, 597. 76
2,014, 377, 376. 76 1,998, 032, 766. 86
2015 1. 5853
1, 239, 482, 156. 83
7.2
2015 1 12 31
2015 1 1 2015 2014 1 1 2014
12 31 12 31
1,456, 417, 107. 35 382, 618, 346. 47
1. 3,423, 711. 26 2,654, 646. 62
1,611, 670.05 1,552, 049. 42
1, 808, 421. 91 958, 953. 43
3,619. 30 143, 643. 77
2. o 1, 469, 326, 626. 43 284, 628, 359. 26
1,464, 707, 120. 17 274, 183, 209. 30
101, 480. 00




2015

4,518, 026. 26 10, 445, 149.
) -16, 766, 620. 50 95, 312, 413.
5. o 433, 390. 16 22,927.00
47,634, 212. 64 44,969, 792. 24
1 26, 814, 957. 33 28,969, 624. 11
2 4,469, 159. 63 4, 828, 270. 67
3
4 16, 009, 834. 76 10, 830, 129. 59
5
6 340, 260. 92 341, 767. 87
1,408, 782, 894. 71 337, 648, 554. 23
1,408, 782, 894. 71 337, 648, 554. 23
7.3
12 31
2015 1 1 2015 12 31
2,301, 476, 216. 78 | -332,257,619.02 [ 1,969, 218, 597. 76
1,408, 782,894.71 | 1,408, 782,894. 71
)
-1, 061, 994, 059. 95 | -338, 655, 292. 71 | —1, 400, 649, 352. 66
126, 727, 422. 02 341, 460, 887.94 | 1, 068, 188, 309. 96
-1,788,721,481.97 | -680, 116, 180. 65 | -2, 468, 837, 662. 62
-12, 378, 751. 44 -12, 378, 751. 44




2015

1, 239, 482, 156. 83 725,491, 231.54 | 1,964,973, 388. 37
2014 1 1 2014 12 31
) 2,834, 608,926.06 | -796, 603, 001.67 | 2,038, 005, 924. 39
337, 648, 554. 23 337, 648, 554. 23
)
-533, 132, 709. 28 126, 696, 828. 42 -406, 435, 880. 86
1. 58, 660, 675. 28 -9, 366, 647. 44 49, 294, 027. 84
2. -591, 793, 384. 56 136, 063, 475. 86 —-455, 729, 908. 70
2,301,476, 216. 78 | —-332,257,619.02 | 1,969, 218, 597. 76
7.1 7.4
7.4
7.4.1
( 1] ” )
( “ ” )
[2006] 180 )
2006 11 9

580, 617, 102. 63




2015

2015 8



2015

2015 12
31 2015
7.4.2

7.4.4

7.4.5

7 4 K



2015

2008 9 18
[2008]1

1)

2)

3)

4)

20% 2013 1

1 1 1 50%
1 2013 1 1 2015 9 7
25% 2015 9 8

5) 0.1%

6) ( )

7.4.7




2015

7.4.8
7.4.8.1
7.4.8.1.1
2015 1 1 2015 12 31 2014 1 1 2014 12 31
964, 698, 566. 83 9. 65% 2,162, 392, 764. 97 30. 98%
7.4.8.1.2
7.4.8.1.3
7.4.8.1.4
7.4.8.1.5
2015 1 1 2015 12 31
886, 691. 86 9.67% 375, 589. 43 9.17%
2014 1 1 2014 12 31
1, 968, 642. 59 30. 98% 200, 301. 72 11.41%
() X 1%o0— ()
( )
() X 1%~ () - ()




2015

- ( )
7.4.8.2
7.4.8.2.1
20015 1 1 2015 2014 1 1 2014 12
12 31 31
26, 814, 957. 33 28,969, 624. 11
4, 750, 398. 66 5, 808, 602. 58
1. 5%
= x 1.5%/
7.4.8.2.2
2015 1 1 2015 1212014 1 1 2014 12
31 31
4, 469, 159. 63 4,828, 270. 67
0. 25%
= x 0. 25%/
7.4.8.3 ( )
( )
7.4.8.4
7.4.8.4.1
2015 1 1 2015 12 2014 1 1 2014 12




2015

31 31
8, 004, 500. 00 8, 004, 500. 00
/ 3,453, 810. 72
/
11, 458, 310. 72 8, 004, 500. 00
0. 92% 0. 35%
7.4.8.4.2
7.4.8.5
2015 1 1 2015 12 31 2014 1 1 2014 12 31
364, 049, 426. 77 1,513,945.45 | 92,957, 043. 26 1, 490, 862. 81
2015 12 31

5,401, 120. 41
7.4.8.6

7.4.8.7

7.4.9
7.4.9.1

7.4.9.2

7.4.9.3

(2014

2015 12 31
/

3,701,727.86 )




2015




2015

8.1

§8

1,643, 531, 227. 78

(%)



2015

K 33, 009, 180. 60 1.68
L
M 8,412, 085. 20 0.43
N 30, 799, 322. 40 1. 57
0
p
Q
R
S
1,643,531, 227. 78 83. 64
8.2
8.3
(%)
1 600098 8,239,918 | 104, 070, 164. 34 5.30
2 600477 7,599,924 | 93, 479, 065. 20 4.76
3 600146 2,699,799 | 88,661, 399. 16 4.51
4 002640 2,500,046 | 83,251, 531.80 4. 24
5 000078 3,199,895 | 76, 669, 484. 20 3.90
6 600351 4,881,866 | 76,254, 746. 92 3. 88
7 000018 1,466, 460 | 72, 149, 832. 00 3. 67
8 300285 1,499,924 | 68, 246, 542. 00 3. 47
9




2015

4 600146 80, 057, 897. 95 4. 07
5 300224 75, 396, 229. 74 3.83
6 600422 75,391, 171. 16 3.83
7 601688 72, 260, 609. 00 3. 67
8 002773 71,350, 138. 80 3. 62
9 300203 65, 052, 391. 03 3.30
10 600351 63, 686, 372. 10 3.23
11 000078 63,474, 517. 06 3. 22
12 600036 62, 825, 801. 00 3.19
13 600566 60, 775, 775. 55 3.09
14 600114 58, 349, 963. 75 2. 96
15 002398 57, 845, 523. 98 2.94
16 300228 56, 276, 431. 84 2. 86
17 600557 55, 931, 495. 66 2. 84
18 300285 55, 568, 238. 62 2.82
19 002101 54,909, 709. 19 2.79
20 601998 52, 696, 372. 54 2.68
21 600483 52, 036, 392. 72 2. 64
22 002008 51, 217, 051. 30 2. 60
23 600315 50, 036, 244. 27 2. 54
24 300183 49, 585, 272. 30 2.52
25 300196 48, 920, 359. 18 2.48
26 300050 47, 435, 423. 49 2. 41
27 002236 47,402, 892. 32 2. 41
28 601222 46, 411, 755. 54 2. 36
29 600552 46, 151, 684. 86 2.34
30 300159 45, 825, 935. 54 2.33
31 600310 45, 193, 396. 47 2.29
32 000538 43, 699, 768. 98 2.22
33 002250 43,594, 112. 19 2.21
34 300036 43, 370, 158. 36 2.20
35 000018 43, 134, 823. 06 2.19
36 000758 42,732, 217. 03 2.17
37 603001 41, 968, 245. 32 2.13
38 300161 41, 930, 866. 50 2.13
39 603000 40, 582, 899. 10 2.06
40 600172 39, 918, 898. 64 2.03




2015

8.4.2 2% 20

(%)
1 002640 237, 630, 395. 06 12. 07
2 002450 207, 338, 134. 99 10. 53
3 300274 190, 922, 823. 39 9.70
4 300115 177,712, 614. 72 9.02
5 601688 141, 768, 514. 70 7.20
6 300224 129, 559, 238. 94 6. 58
7 601318 115, 818, 215. 08 5. 88
8 300166 99, 864, 023. 97 5. 07
9 603456 93, 644, 713. 93 4.76
10 300009 91, 534, 661. 58 4. 65
11 002470 90, 935, 666. 17 4. 62
12 002664 89, 762, 662. 51 4. 56
13 002665 86, 144, 056. 07 4. 37
14 600036 84, 309, 647. 18 4. 28




2015

37 300196 50, 440, 980. 01 2. 56



2015

8.8

8.9

8.10

8.11

8.12
8.12.1 600146
2015 7 17 [2015]14
2012

8.12. 2

8.12.3



2015

1 1, 053, 526. 90
2
3
4 74, 314. 48
5 267, 760. 42
6
7
8
9 1, 395, 601. 80
.12. 4
.12.5

.12.6




2015

§9
9.1
()

43, 306 28,621.49 [ 470, 203, 117. 09 37.94% | 769, 279, 039. 74 62. 06%

9.2
345, 917. 91 0. 03%

9.3
10-50




2015

§ 10

(2006

11

9 )

580, 617, 102. 63

2,301,476, 216. 78

726, 727, 422. 02

1,788,721, 481. 97

1, 239, 482, 156. 83




2015

11.1

11.2
11.2.1

2015 4 29

11.2.2

11.3

11. 4

11.5

§ 11

100, 000. 00

2015 4 28

2015



2015

11.6

11.7

11.7.1
2 4, 205, 399, 263. 47 42.08% | 3, 855, 212. 50 42. 03%
1 1,101, 575, 308. 77 11.02% | 1, 002, 874. 65 10. 93%
2 964, 698, 566. 83 9. 65% 886, 691. 86 9.67%
1 881, 377, 580. 34 8. 82% 815, 151. 35 8. 89%
1 613, 685, 095. 99 6. 14% 558, 699. 44 6. 09%
1 567, 327, 336. 52 5. 68% 528, 349. 26 5. 76%
1 506, 350, 943. 65 5.07% 466, 576. 89 5. 09%
1 401, 146, 246. 76 4.01% 365, 202. 85 3. 98%
1 317, 865, 705. 26 3. 18% 289, 384. 57 3. 15%
1 313, 065, 972. 78 3.13% 291, 558. 62 3. 18%
1 121, 759, 222. 69 1.22% 113, 393.79 1. 24%
2
1
1
1
1
2
1
1
2

1 2015 2 1




2015

<1998>29
(2007748



