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¡1  

1.1  

ֲ Ԋᴪȁ ԊḠ Ҍ Ẋ ȁ ̆
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ֲ ץ Ḥ ȁאָאל ↕ ֟̆p ҌḠ ѿ ≠Ȃ 

ҙ Ҍף ῒ Ȃ ̆ ᵬ₮ ‗ ╠ ה

תּ ӥ ῒ Ȃ 

Ҭ Ⱶ Ȃ 

2016 1 1 2016 6 30 Ȃ 
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 ׃  2¡

2.1 ’ 

 Ḥ ≠ ├  

 Ḥ ≠  

ῤ  Ḥ ≠ 

Һף  519996 

╠ ֜ ף  519997 

֜ ף  519996 

ᵬ   

 2005 1 17  

ֲ Ḥ ᴋῈ  

ֲ Ҭ ῾ҙ ᴍ Ὲ  

ᴍ  774,751,918.04 ᴍ 

 Ҍ  

  

2.2 ֟  

 

Һ ԍ ȁᴇṿ ̆ Ḡ

֟ ῃ ꜚ ╠ Ҋ̆ ֟

ṿȂ 

 

1ȁ  

ľ ҉ ҊĿ ֟ ҍľ Ҋ ҉Ŀ

ȂῒҬ̆ľ ҉ ҊĿ ֟

ҹ̔׆ ₮ ̆ └ ╠

Ҋᴨ ֟ ᶛ̕ľ Ҋ ҉Ŀ

ҹ̔׆ ₮ ̆ ῀

№ ҉ Ὲ ῤ ᴇṿ̆ ᴇṿ ᵞ

ᵀ ├ Ȃ 

2ȁ №  

Ḡ ֟ ῃ ꜚ ╠ Ҋ̆

ȁ ҙȁῈ ├ ῀№

҉̆ № ԍҩ ̆ ֟

ṿȂ 

3ȁꜚ  

ᵣ ҹ Ҭҩ ꜚ ᵝד

ꜚ ң Ȃ Ҭҩ ꜚ

̔ ԍ ῀№ ̆

ҳ Ҭ ҩ ᶛȂ ᵝד

ꜚ ̔ ԍ ל ∞̆ꜚ

 ᵝȂד

ҙ ‰ Ҭ A 100 ¦80%̅Ҭ ṽ ¦20% 
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 ҹ ̆ ԍҬ ȁҬ

̆ῒ ԍṽ├

̆ᵞԍ Ȃ 

̔ Ὲ Ҋ № ̆ ҙ ‰ ľҬ

Ḥ 100 Ŀ ҹľ Ҭ A 100 Ŀ̆ ҙ ‰ Ȃ 

 

2.3 ֲ ֲ 

 ֲ ֲ 

 Ḥ ᴋῈ

 

Ҭ ῾ҙ ᴍ Ὲ  

Ḥ ֲ 

 ↨  

 021-61009999 010-66060069 

 zhouyg@cxfund.com.cn tgxxpl@abchina.com 

Ⱶ   4007005566 95599 

ᴰ  021-61009800 010-63201816 

Ύ  Ҭ ̂҉ ̃

Ҭ 68 9  

֤ қ ῤ 69

 

ⱲῈ  ҉ қ Ҭ

68 9  

֤ ῐ ῤ 28

₣ ҕ Ҭ қ 9  

 200120 100031 

ף ֲ  — 
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¡3 Һ Ⱶ ‪ṿ  

3.1 Һ ᴪ Ⱶ  

                                                        ᵝֲ̔ ᾝ 

3.1.1  (2016 1 1  - 2016 6 30  ) 

 -43,385,473.73 

≠  -108,812,668.89 

ⱴ ᴍ ≠  -0.1381 

ⱴ ‪ṿ≠  -16.08% 

ᴍ ‪ṿ  -13.59% 

3.1.2  ( 2016 6 30  ) 

ᶫ№ ≠  -96,780,155.13 

ᶫ№ ᴍ ≠  -0.1249 

֟‪ṿ 677,971,762.91 

ᴍ ‪ṿ 0.8751 

3.1.3  ( 2016 6 30  ) 

ᴍ ‪ṿ  280.40% 

̔1ȁ ≠ ῀ȁ ȁῒז ῀̂Ҍ Ὲᾛᴇṿ ꜚ ̃

῏ ᵩ ̆ ≠ ҹ ⱴ҉ Ὲᾛᴇṿ ꜚ Ȃ 

2ȁ ᶫ№ ≠ ҹ ֟ ṽ Ҭ № ≠ ҍ № ≠ Ҭ № ᵞ Ȃ 

3ȁ ҙ Ҍ ֲ ֜ ̂ᶛ ̆ ֜ ᵳ ȁ

ȁ ≠Ῥ ȁ ̃̆ ῀ ᵞԍ ↓

Ȃ 

 

3.2 ‪ṿ  

3.2.1 ᴍ ‪ṿ ῒҍ ҙ ‰  

 

ᴍ ‪

ṿ

ŵ 

ᴍ ‪ṿ

‰ Ŷ 

ҙ

‰ ŷ 

ҙ

‰

‰ Ÿ 

ŵ̇ŷ Ŷ̇Ÿ 

ѿҩ

 
0.96% 1.01% -0.45% 0.60% 1.41% 0.41% 

҈ҩ

 
-1.21% 1.03% -0.47% 0.62% -0.74% 0.41% 

Έҩ

 
-13.59% 1.83% -8.87% 1.25% -4.72% 0.58% 
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ѿ  -21.70% 2.72% -19.32% 1.70% -2.38% 1.02% 

҈  46.83% 2.08% 37.30% 1.43% 9.53% 0.65% 

ׂ 

280.40% 1.68% 195.08% 1.48% 85.32% 0.20% 

ץ 3.2.2 ᴍ ‪ṿ ꜚ ῒҍ ҙ ‰

ꜚ  

 

̔1ȁ ҹ 2005 1 17 2016 6 30 Ȃ 

2ȁ ̆ ӊ 6ҩ ῤҹ ד Ȃ ד ̆

ᶛ Ҭ Ȃ 

3ȁ Ὲ Ҋ № ̆ ҙ ‰

ľҬḤ 100 Ŀ ҹľ Ҭ A 100 Ŀ̆ ҙ ‰

Ȃ 
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¡4 ֲ  

4.1 ֲ ’ 

4.1.1 ֲ ῒ  

Ḥ ᴋῈ Ҭ ᴪ ȍ2003Ȏ63 ‰̆ ├

ᴍ Ὲ ȁ҉ ᴍ Ὲ ȁ ᴍ Ὲ ῍ Ȃ Ύ 1.5

ַᾝֲ Ȃ ╠ ҹ̔ ├ ᴍ Ὲ 49%ȁ҉ ᴍ Ὲ

34.33%ȁ ᴍ Ὲ 16.67%Ȃ 

2016 6 30 ̆ ֲ῍ 37 ̆ Ḥ≠ ȁ Ḥ

≠ ȁ Ḥ ≠ ל ȁ Ḥ ≠ꜚ ȁ Ḥ ≠ᴨ ȁ Ḥ≠үṽ├ȁ

Ḥ ≠ᴨל ȁ Ḥ ᾢ ȁ Ḥ 100 ̂QDII)ȁ Ḥ≠ ṽ├(LOF)ȁ

Ḥῤ ȁ Ḥ ṽṽ├ȁ Ḥ≠ᴧṽ├(LOF)ȁ Ḥ ṽѿ ṽ├ȁ Ḥ ṽ

ṽ├ȁ Ḥ ≠ ȁ Ḥ Ҭ ȁ Ḥ ≠ ȁ Ḥ≠ ṽ├ȁ Ḥ≠

ȁ Ḥ≠ ȁ Ḥ ≠ ȁ Ḥ ȁ Ḥ ȁ Ḥ Ḡẫ ̂LOF ȁ̃

ḤҬ ѿ ѿ ȁ Ḥ ṽѿ ṽ├ȁ Ḥ ṽѿ ṽ├ȁ Ḥ≠Ḡṽ

├ȁ Ḥ ṽѿ ṽ├ȁ ḤҬ ԑ ̂LOF ȁ̃ Ḥ ṽѿ ṽ├ȁ

Ḥ ῃ ṽѿ ṽ├ȁ Ḥ≠ ȁ Ḥ ѿ ṽ├̂ QDII ȁ̃ Ḥᾢ ṽ├ȁ

Ḥ≠ ṽ├Ȃ 

4.1.2 ̂ ̃ ꜛ  ׃

 Ⱶ 

ᴋ ̂ꜛ ̃

 
׆├

ҙ  
 

ᴋ  ᴋ  

 

ȁ

Ḥ ≠

ל

Ḥῤ

ȁῈ

◐

ȁ

2015 5 4

 
- 17  

̆ ֤

ᴆҒҙ ҙ̆

ΐ ҙ׆ Ȃ ᴋ

֤ Ὲ

ȁ Ὲ

ȁ ҙ ȁ

̆2012 10 ⱴ῀

Ḥ ᴋῈ

̆ ᴋ Ḥ
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‗

ᴪҺᴋ

 

ᴋῈ ◐ ȁ

‗ ᴪҺᴋ ȁ

ȁ Ḥ ≠ ל

Ḥῤ

Ȃ 

 

ȁ

Ḥῤ

 

2015 5 16

 
- 9  

̆҉

Ғҙ

ҙȂ ᴋқ ├

Ȃ2010 8

ⱴ῀ Ḥ

ᴋῈ ̆ ᴋῈ

ȁ ꜛ ̆

ᴋ Ḥῤ

Ȃ 

1̔ȁ ‰ ₮ ̆ 2016 7 23 ̆ ᾢ ҌῬ ᴋ

Ȃ 

2ȁ ᴋ ᴋ ץ ӊ ҹ‰̕ ℮ץ /

Ὲ ҹ‰Ȃ 

3ȁ ҙ׆├ ץ ῀ ├ҙⱵ ῏ ᵬ ҹ ‰Ȃ 

 

4.2 ֲ 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 

 

4.3 ֲ ῤῈ ֜ ’ Ғ  

4.3.1 Ὲ ֜ └ ’ 

ῤ̆Ὲ Ὲ ֜ └ ̆ Ὲ ֜ └ ᵣ ̆ ‗ ᵣ ̆

ⱴ ֜ ῤ └̆ ᵬ└ ȁ Ḡ Ὲ ֜ ↕ Ȃ

̆Ὲ ֜ ҹ ȁ№ ᵀ Ḥ ⱴ Ὲ ֜

Ȃ 
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4.3.2 ֜ ҹ Ғ  

ῤ̆ ῃ ῏ ᶛ ̆ῒᵩ

ҍ֜ Ὲ ᴇ ֜ ֜ ֜ ├ ֜ 5% ̆

֜ ҹȂ 

 

4.4 ֲ ῤ ҙ  

4.4.1 ῤ ᵬ№  
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῀ 10.1%̆‪≠ 15.4%̆ № ҙ Q1 ῀ ≠ ԍ

Ȃ ╠ ҙ ԍ ᵞ ̆ѿ ҙ ₮ ̆

ᴪȂ 

Ҋץ ̔ 

̂1̃ ╠ ץל ∞ ̆ɰ ץ҉

ҙȂ ̆ ҙ 4.0 ṿ ῏ Ȃ 

̂2̃ ҙ ҉ ҙȂ ̆ Ⱶ ֲ̆VR, ֲ ̆ ̆

Ả ץ PPP Ȃ 

̂3̃ Ὲ Ȃ16-17 ҙ ҉ץ50% Ὲ ̆30ṐץҊ Ȃ 

 

4.6 ֲ ῤ ᵀṿ Ԋ  

Ҭ ├ ᴪ 2008 9 12 [2008]38 ȇ῏ԍ ѿ ├

ᵀṿҙⱵ Ȉ ̆ Ḥ ᴋῈ Ҋץ̂ ľῈ Ŀ̃└

ԅẫῃȁ ᵀṿ ̆ ԅᵀṿ ᵬ ̆ ȁ

ȁ ȁ ֜ ȁ ȁ ԊⱵ ץ ԊⱵ

ѿ ҙⱵ ῍ Ȃ ῏ ҍֲ ΐ ү ├ ҙ ᵬ ̆ ῏ ᵀ

ṿ Ȃ Ҍ ҍᵀṿ‗ ̆ ҹ ├ ├ᵀṿ ̆ ץ

Ὲ ᵀṿ ᵬ ├ Ғ ᵀȂᵀṿ‗ ҍᴪᵀṿ ᵬ
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2ȁ ѿ ᴍ ֣ № ̕  

3ȁ ᾢ ҉ Ԏ ̆ № ̕ 

4ȁ № ᴍ ‪ṿҌ ᵞԍ ṿ̕ 

5ȁ ₮ Ԏ ̆↕Ҍ № ̕ 

6ȁ № ᶛҌᵞԍ ᴪ ‪ 90%̕ 

7ȁ ῏ № ᴆ ╠ Ҋ̆ № ѿ ̆ № 4 Ȃ

Ҍ 3ҩ ̆ Ҍ№ ̕ 

8ȁ ȁ ῒ׆ Ȃ 

 

4.8 ῤ ֲ ֲ ֟‪ṿ  

Ȃ 
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¡5 ֲ  

5.1 ῤ ֲ Ḥ ’  

Ҭ̆ ֲҬ ῾ҙ ᴍ Ὲ Ҥ ȇ ├

Ȉ ῏ ץ ȁ ̆ ֲĺ Ḥ

ᴋῈ 2016 1 1 2016 6 30 ᵬ̆ ԅ ȁ ᴪ

̆ ԅ ֲ ӈⱵ̆ Ԋᴋᵥ׆ ᴍ ֲ≠ ҹȂ 

 

5.2 ֲ ῤ ᵬ Ḥȁ‪ṿ ȁ≠ № ’  

ֲ ҹ̆ Ḥ ᴋῈ ᵬȁ ֟‪ṿ ȁ

ᴍ ᴇ ȁ ≠ № ҉̆Ҍ ᴍ ֲ≠

ҹ̕ ῤ̆Ҥ ԅȇ ├ Ȉ ῏ ̆ ᵬ

Ҥ Ȃ 

 

5.3 ֲ Ҭ ⱵḤ ῤ ȁ‰  

ֲ ҹ̆ Ḥ ᴋῈ Ḥ ԊⱵ ȇ ├ Ḥ

Ⱳ Ȉ ῒז ῏ ̆ ֲ └ Ҭ Ⱶ

ȁ‪ṿ ȁ № ’ȁ Ⱶᴪ ȁ Ḥ ȁ‰ ȁ ̆

ֲ≠ ҹȂ 
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¡6 Ⱶᴪ ̂ ̃ 

6.1 ֟ ṽ  

ᴪ Һᵣ̔ Ḥ ≠ ├  

̔ 2016 6 30  

ᵝֲ̔ ᾝ 

 ֟  
 

2016 6 30  

҉  

2015 12 31  

 ֟̔    

 6.4.6.1 48,815,128.21 34,932,275.83 

ט   852,034.40 3,335,719.49 

₮Ḡ   555,168.62 1,046,499.28 

֜ ֟ 6.4.6.2 629,528,109.92 771,378,584.05 

ῒҬ̔   510,621,863.84 639,652,941.31 

  - - 

ṽ├   118,906,246.08 131,725,642.74 

֟ ├   - - 

  - - 

֟ 6.4.6.3 - - 

ӯ῀ ֟ 6.4.6.4 - - 

├   297,177.08 - 

≠  6.4.6.5 615,828.59 1,198,462.02 

≠  - - 

  792.16 60,662.17 

֟  - - 

ῒז ֟ 6.4.6.6 - - 

֟   680,664,238.98 811,952,202.84 

ṽ   
 

2016 6 30  

҉  

2015 12 31  

 ṽ̔    

Ṣ   - - 

֜ ṽ  - - 

ṽ 6.4.6.3 - - 

₮ ֟   - - 

ט ├   - 4,508,062.79 

ט   420,614.74 1,678,671.38 

ט ֲ   824,992.88 1,036,561.06 

ט   137,498.81 172,760.16 

ט Ⱶ   - - 

֜ט  6.4.6.7 558,615.10 2,255,811.95 
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֜   1,886.40 1,886.40 

≠ט   - - 

≠ט   - - 

ṽ  - - 

ῒז ṽ 6.4.6.8 748,868.14 892,271.66 

ṽ   2,692,476.07 10,546,025.40 

̔    

 6.4.6.9 774,751,918.04 791,324,959.33 

№ ≠  6.4.6.10 -96,780,155.13 10,081,218.11 

  677,971,762.91 801,406,177.44 

ṽ   680,664,238.98 811,952,202.84 

̔ 2016 6 30 ̆ ᴍ ‪ṿ 0.8751 ᾝ̆ ᴍ 774,751,918.04 ᴍȂ  

 

6.2 ≠  

ᴪ Һᵣ̔ Ḥ ≠ ├  

̔2016 1 1 2016 6 30  

ᵝֲ̔ ᾝ 

   

 

2016 1 1

2016 6 30  

҉  

2015 1 1 2015

6 30  

ѿȁ ῀  -101,614,811.45 1,163,351,178.52 

1.≠ ῀  822,890.21 2,660,915.17 

ῒҬ̔ ≠ ῀ 6.4.6.11 176,490.43  314,564.84 

ṽ├≠ ῀  646,399.78 2,337,768.52 

֟ ├≠

῀ 

 - - 

ӯ῀ ֟

῀ 

 - 8,581.81 

ῒז≠ ῀  - - 

2. ̂ ľ-Ŀץ

↓̃ 

 
-37,038,044.36  

1,106,105,940.88 

ῒҬ̔  6.4.6.12 -40,851,869.05 1,051,065,186.12 

  - - 

ṽ├  6.4.6.13 22,185.00 53,945,925.02 

֟ ├

 

6.4.6.13.3 - - 

 6.4.6.14 - - 

ΐ  6.4.6.15 - - 

≠  6.4.6.16 3,791,639.69 1,094,829.74 

3.Ὲᾛᴇṿ ꜚ ̂ ץ

ľ-Ŀ ↓̃ 

6.4.6.17 -65,427,195.16 53,954,924.87 
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4. ᾫ ̂ ľ-Ŀץ

↓̃ 

 - - 

5.ῒז ῀̂ ľ-Ŀץ

↓̃ 

6.4.6.18 27,537.86 629,397.60 

⁞̔ԋȁ   7,197,857.44 21,559,480.03 

1̈ ֲ  6.4.9.2.1 5,048,454.09 12,435,502.25 

2̈  6.4.9.2.2 841,409.02 2,072,583.73 

3̈ Ⱶ  6.4.9.2.3 - - 

4̈֜  6.4.6.19 1,157,527.45 6,880,093.64 

5̈≠ ₮  - - 

ῒҬ̔ ₮ ֟

₮ 

 - - 

6̈ῒז  6.4.6.20 150,466.88 171,300.41 

҈ȁ≠ ̂Ԏ ץ

ľ-Ŀ ↓̃ 

 -108,812,668.89 1,141,791,698.49 

⁞̔   - - 

ȁ‪≠ ̂‪Ԏ ľ-Ŀץ

↓̃ 

 -108,812,668.89 1,141,791,698.49 

  

6.3 ̂ ‪ṿ̃ ꜚ  

ᴪ Һᵣ̔ Ḥ ≠ ├  

̔2016 1 1 2016 6 30  

ᵝֲ̔ ᾝ 

 

 

2016 1 1 2016 6 30  

 № ≠   

ѿȁ ∆ ̂

‪ṿ̃ 
791,324,959.33 10,081,218.11 801,406,177.44 

ԋȁ ꜚ֟

‪ṿ ꜚ ̂ ≠

̃ 

- -108,812,668.89 -108,812,668.89 

҈ȁ ᴍ ֜ ֟

‪ṿ ꜚ  

̂‪ṿ⁞ ľ-Ŀץ ↓  ̃

-16,573,041.29 1,951,295.65 -14,621,745.64 

ῒҬ̔1.  21,526,356.63 -2,990,364.37 18,535,992.26 

2.  -38,099,397.92 4,941,660.02 -33,157,737.90 

ȁ ᴍ

ֲ№ ≠ ֟

‪ṿ ꜚ̂ ‪ṿ⁞ ľ-Ŀץ

↓̃ 

- - -
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ԓȁ ̂

‪ṿ̃ 
774,751,918.04 -96,780,155.13 677,971,762.91 

 

҉  

2015 1 1 2015 6 30  

 № ≠   

ѿȁ ∆ ̂

‪ṿ̃ 
2,166,761,205.66 -776,829,944.02 1,389,931,261.64 

ԋȁ ꜚ֟

‪ṿ ꜚ ̂ ≠

̃ 

- 1,141,791,698.49 1,141,791,698.49 

҈ȁ ᴍ ֜ ֟

‪ṿ ꜚ  

̂‪ṿ⁞ ľ-Ŀץ ↓  ̃

-1,308,054,628.43 -264,013,960.74 -1,572,068,589.17 

ῒҬ̔1.  543,325,679.44 84,526,693.48 627,852,372.92 

2.  -1,851,380,307.87 -348,540,654.22 -2,199,920,962.09 

ȁ ᴍ

ֲ№ ≠ ֟

‪ṿ ꜚ̂ ‪ṿ⁞ ľ-Ŀץ

↓̃ 

- - - 

ԓȁ ̂

‪ṿ̃ 
858,706,577.23 100,947,793.73 959,654,370.96 

  

ҹ Ⱶ №Ȃ 

 6.1 6.4 Ⱶ Ҋ↓ ֲ ̔ 

______ ______          ______ ______          ____ ____ 

ֲ ֲ          Һ ᴪ ᵬ ֲ          ᴪ ֲ 

 

6.4  

6.4.1 ’ 

Ḥ ≠ ├ Ҋץ) ľ Ŀ) Ҭ ├ ᴪ(ץҊ

ľҬ ᴪĿ)ȇ῏ԍ Ḥ ≠ ├ תּ Ȉ(

ȍ2004Ȏ98 ) ‰̆ Ḥ ᴋῈ ᶭ ȇҬ ֲ ῍ ├ Ȉ

ῒ ↕ ȇ Ḥ ≠ ├ Ȉ ̆ ԍ 2005 1 17

Ȃ ҹ ̆ Ҍ ̆ תּ ҹ 1,182,530,117.97 ᴍ

ᴍ Ȃ ֲҹ Ḥ ᴋῈ ̆ ֲҹҬ ῾ҙ ᴍ

Ὲ Ҋץ) ľҬ ῾ҙ Ŀ)Ȃ 
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6.4.5  

6.4.5.1 Һ  

ȍ1998Ȏ55 ȁ ȍ2002Ȏ128 ȇ῏ԍ ├ ῏

Ȉȁ ȍ2004Ȏ78 ȇ῏ԍ ├ Ȉȁ ȍ2005Ȏ102

ȇ῏ԍ ≠ҩֲ ῏ Ȉȁ ȍ2005Ȏ107 ȇ῏ԍ ≠ ῏ҩֲ

ᾟ Ȉȁ҉ ֜ ȍ2008Ȏ16 ȇ῏ԍẠ ├֜ ῏ ᵬ

Ȉ ├֜ ԍ 2008 9 18 ȇ ├֜ ῏ԍẠ ├֜

ᵬ Ȉȁ ȍ2008Ȏ1 ȇ ȁ Ⱶ ῏ԍᴑҙ

ᴨ Ȉ ῒז ῏ Ⱶ Ⱶ ᵬ̆ Һ ↓ Ҋ̔ 

(a)ץ תּ ̆Ҍ ԍ ҙ ̆Ҍ ҙ Ȃ 

(b) ӯ ȁṽ├ ᾧ ҙ ᴑҙ Ȃ 

(c) ȁ ≠ ῀̆ṽ├ ≠ ῀̆ ҉ Ὲ ȁ ṽ├ ᴑҙ

҉ט ῀ ף ף 20% ҩֲ ̆ Ҍ ᴑҙ ̆ 2005 6 13

̆ ҩֲ ҉׆ Ὲ ȁ ≠ ῀ ⁞ 50% ҩֲ ̆ Ҍ

ᴑҙ Ȃ 2013 1 1 ̆ ≠ ῀ ҩֲ ̔

1 ҩ ῤ̂ץ 1 ҩ ̃ ̆ῒ ≠ ῃ ῀ ̕ 1

ҩ ҉ץ 1 ̂ 1 ̃ ̆ ⁞ 50% ῀ ̕ 1 ̆ ⁞ 25%

῀ ̆҉ ѿ 20% ҩֲ Ȃ 

(d) ₮ 0.1% ֜ ̆ӯ῀ Ҍ ֜ Ȃ 

(e) ( ҩֲ ׆ ( № Ҭ ῀̆ Ҍ ҩֲ ᴑ

ҙ Ȃ 

(f) ᵬҹ қ № Ҭ ⌠ қ ט ᴍȁ ᴇ̆

ᾧ ȁᴑҙ ҩֲ Ȃ 

6.4.5.2 ֜  

ᵝֲ̔ ᾝ 

 
 

2016 6 30  

҉  

2015 12 31  

ṽ├≠ ῀  1,886.40 1,886.40 

̔ ⌠ ṽ├ ֲ ≠├ṽט ף ף ≠ №Ȃ 
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6.4.6 Ⱶ  

6.4.6.1  

ᵝֲ̔ ᾝ 

 
 

2016 6 30  

 48,815,128.21 

 - 

ῒҬ̔ 1-3 ҩ  - 

ῒז  - 

̔ 48,815,128.21 

6.4.6.2 ֜ ֟ 

ᵝֲ̔ ᾝ 

 

 

2016 6 30  

 Ὲᾛᴇṿ Ὲᾛᴇṿ ꜚ 

 553,149,878.27 510,621,863.84 -42,528,014.43 

- ֜

 
- - - 

ṽ├ 
֜  153,870,355.15 118,906,246.08 -34,964,109.07 

 - - - 

  153,870,355.15 118,906,246.08 -34,964,109.07 

֟ ├ - - - 

 - - - 

ῒז - - - 

 707,020,233.42 629,528,109.92 -77,492,123.50 

6.4.6.3 ֟/ ṽ 

҉ ֟/ ṽȂ 

6.4.6.4 ӯ῀ ֟ 

҉ ӯ῀ ֟Ȃ 

6.4.6.5 ≠  

ᵝֲ̔ ᾝ 

 
 

2016 6 30  

≠  9,647.42 

≠  - 

ῒז ≠  - 

ט ≠  383.40 

ṽ├≠  605,547.83 
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ӯ῀ ├≠  - 

≠  - 

Ṣ  - 

ῒ249.94 ז 

 615,828.59 

̔ῒזҹḠ ≠ Ȃ 

6.4.6.6 ῒז ֟ 

҉ ῒז ֟Ȃ 

֜ט 6.4.6.7  

ᵝֲ̔ ᾝ 

 
 

2016 6 30  

֜ ֜ט  558,615.10 

֜ט  - 

 558,615.10 

6.4.6.8 ῒז ṽ 

        ᵝֲ̔ ᾝ 

 
 

2016 6 30  

├ט ֜ ᾝḠ  250,000.00 

ט  690.02 

 498,178.12 

 748,868.14 

6.4.6.9  

ᵝֲ̔ ᾝ 

 

 

2016 1 1 2016 6 30  

ᴍ ̂ᴍ̃  

҉  791,324,959.33 791,324,959.33 

 21,526,356.63 21,526,356.63 

"-"ץ) ↓) -38,099,397.92 -38,099,397.92 

- №/ᴍ ╠ - - 

№/ᴍ ꜚᴍ  - - 

 - - 

"-"ץ) ↓) - - 

 774,751,918.04 774,751,918.04 

̔ ≠Ῥ ȁ ῀ᴍ ̕ ₮ᴍ Ȃ 
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6.4.6.10 № ≠  

ᵝֲ̔ ᾝ 

 № № № ≠  

҉  346,426,211.37 -336,344,993.26 10,081,218.11 

≠  -43,385,473.73 -65,427,195.16 -108,812,668.89 

ᴍ ֜

֟ ꜚ  

-6,529,225.87 8,480,521.52 1,951,295.65 

ῒҬ̔  8,986,679.75 -11,977,044.12 -2,990,364.37 

 -15,515,905.62 20,457,565.64 4,941,660.02 

№ ≠  - - - 

 296,511,511.77 -393,291,666.90 -96,780,155.13 

6.4.6.11 ≠ ῀ 

ᵝֲ̔ ᾝ 

 
 

2016 1 1 2016 6 30  

≠ ῀ 160,693.39 

≠ ῀ - 

ῒז ≠ ῀ 6.42 

ט ≠ ῀ 11,523.89 

ῒ4,266.73 ז 

 176,490.43 

̔ ῒז↓ ₮Ḡ ≠ ῀Ȃ 

6.4.6.12  

6.4.6.12.1  

 
 

2016 1 1 2016 6 30  

ĺĺӯ ᴇ ῀ -40,851,869.05 

ĺĺ ᴇ ῀ - 

ĺĺ ᴇ ῀ - 

 -40,851,869.05 

6.4.6.12.2 ĺĺӯ ᴇ ῀ 

ᵝֲ̔ ᾝ 

 
 

2016 1 1 2016 6 30  

₮ ֜  399,613,690.15 

⁞̔ ₮  440,465,559.20 

ӯ ᴇ ῀ -40,851,869.05 
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6.4.6.13 ṽ├  

6.4.6.13.1 ṽ├  

ᵝֲ̔ ᾝ 

 
 

2016 1 1 2016 6 30  

ṽ├ ĺĺӯ ṽ├̂ṽ ṽ├

⌠ ᾫ̃ט ᴇ ῀ 

22,185.00 

ṽ├ ĺĺ ᴇ ῀ - 

ṽ├ ĺĺ ᴇ ῀ - 

 22,185.00 
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2016 1 1 2016 6 30  

1.֜ ֟ -65,427,195.16 

ĺĺ  -46,062,481.31 

ĺĺṽ├  -19,364,713.85 

ĺĺ ֟ ├  - 

ĺĺ  - 

ĺĺῒז - 

2. ΐ - 

ĺĺ  - 

3.ῒז - 

 -65,427,195.16 

6.4.6.18 ῒז ῀ 

ᵝֲ̔ ᾝ 

 
 

2016 1 1 2016 6 30  

῀ 22,264.44 

῀ 5,273.42 

 27,537.86 

̔ ̂ Ҭ №̃ 25% ῀ ֟Ȃ 

6.4.6.19 ֜  

ᵝֲ̔ ᾝ 

 
 

2016 1 1 2016 6 30  

֜ ֜  1,157,527.45 

֜  - 

 1,157,527.45 

6.4.6.20 ῒז  

ᵝֲ̔ ᾝ 

 
 

2016 1 1 2016 6 30  

 19,726.04 

Ḥ  - 

Ḥ  99,452.08 

 27,180.00 

ῒז  4,108.76 

 150,466.88 

̔ῒז ҹ ⅞ Ȃ 
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6.4.7 Ԋ ȁ ֟ ṽ Ԋ  

6.4.7.1 Ԋ  

Ⱶ ‰ ₮ ̆ Ԋ Ȃ 

6.4.7.2 ֟ ṽ Ԋ  

Ⱶ ‰ ₮ ̆ ֟ ṽ Ԋ Ȃ 

6.4.8 ῏ ῏  

6.4.8.1 └῏ ῒז ≠ ῏ ῏ ’ 

└῏ ῒז ≠ ῏ ῏ Ȃ 

6.4.8.2 ҍ ῏ ֜ ῏  

῏  ҍ ῏  

├ ᴍ Ὲ ( ľ ├Ŀ) ֲ қ 

Ҭ ῾ҙ ᴍ Ὲ ( ľҬ ῾ҙ  ֲ 

Ḥ ᴋῈ  ֲ 

6.4.9 ҉ ῏ ֜  

6.4.9.1 ῏ ֜ ᾝ ֜  

6.4.9.1.1 
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῏ט 6.4.9.1.5 ᵳ  

                                                                ᵝֲ̔ ᾝ 

῏  

 

2016 1 1 2016 6 30  

ᵳ  
ᵳ

ᶛ 
ᵳט ᵩ  

ᵳט

ᶛ 

├ 161,220.99 23.64% - - 

῏  

҉  

2015 1 1 2015 6 30  

ᵳ  
ᵳ

ᶛ 
ᵳט ᵩ  

ᵳט

ᶛ 

├ 258,485.79 7.09% 258,485.79 9.23% 

̔ ֜ ᵳ ‰ Ҋ̔ 

├֜ ֜ ᵳ =ӯ( ) ֜ ¦1Ł- Ҭӯ( ) - ├

( ֜ ҆№ӊ҈ ) 

҉ ├֜ ֜ ᵳ =ӯ( ) ֜ ¦1Ł-ӯ( ) -ӯ( ) - ├

( ֜ ҆№ӊ҈ ) 

҉ ᵳ ҙ ῤ ̆ ҙ ‰Ȃ 

ȇ ├֜ ᵝ ├ Ⱶ Ȉ̆ ֲ ├ ᴍ Ὲ

├֜ Ғ ֜ ᾝ ṽ├֜ ̆ ׆ ├ ᴍ Ὲ ├

ⱵȂ 

6.4.9.2 ῏  

6.4.9.2.1  

ᵝֲ̔ ᾝ 

 

 

2016 1 1 2016 6

30  

҉  

2015 1 1 2015 6 30  

ט

 
5,048,454.09 12,435,502.25 

ῒҬ̔ ט

 
1,175,521.14 2,907,358.14 

̔ ט ֲ Ḥ ᴋῈ ֲ ╠ѿ ֟‪ṿ 1.5%

̆ ̆  Ȃט

Ὲ ҹ̔ =╠ѿ ֟‪ṿ¦1.5%/  

6.4.9.2.2  

ᵝֲ̔ ᾝ 
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2016 1 1 2016 6 30  

҉  

2015 1 1 2015 6 30  

ט

 
841,409.02 2,072,583.73 

̔ ט ֲҬ ῾ҙ ╠ѿ ֟‪ṿ 0.25% ̆

̆  Ȃט

Ὲ ҹ̔ =╠ѿ ֟‪ṿ¦0.25%/  

6.4.9.3 ҍ῏ ҙ ṽ├( )֜  

҉ ҍ῏ ҙ ṽ├( )֜ Ȃ 

6.4.9.4 ῏ ’ 

6.4.9.4.1 ῤ ֲ ’ 

 

 

2016 1 1 2016 6 30

 

҉  

2015 1 1 2015 6 30

 

̂2005 1 17

̃ ᴍ  
̇ ̇ 

∆ ᴍ  4,909,546.32 ̇ 

/ӯ῀ ᴍ  ̇ ̇ 

№ ꜚᴍ  ̇ ̇ 

⁞̔ / ₮ ᴍ  ̇ ̇ 

ᴍ  4,909,546.32 ̇ 

ᴍ

ᴍ ᶛ 
0.63% ̇ 

̔ ֲ Ҥ תּ ӥ ῏ Ȃ 

6.4.9.4.2 ֲӊ ῒז῏ ’ 

ֲӊ ῒז῏ ҉ Ȃ 

6.4.9.5 ῏ Ḡ ᵩ ֟ ≠ ῀ 

ᵝֲ̔ ᾝ  

῏  

 

 

2016 1 1 2016 6 30  

҉  

2015 1 1 2015 6 30  

ᵩ  ≠ ῀ ᵩ  ≠ ῀ 

Ҭ ῾ҙ

ᴍ

Ὲ  

48,815,128.21 160,693.39 81,931,641.59 283,791.55 



 29  ῍ 50    

̔ ľҬ ῾ҙ Ғ Ŀ ԍҬ ├

ᴋῈ ט ̆ԍ 2016 6 30 ῏ᵩ ҹֲ 852,034.40 ᾝȂ(2015 12

31 ֲ̔ 3,335,719.49 ᾝ)Ȃ 

6.4.9.6 ῤ ҍ῏ ├ ’ 

҉ ῤ ῀ ῏ ├Ȃ 

6.4.9.7 ῒז῏ ֜ Ԋ  

҉ ῏ ֜ ҙ֜ ᴆ ̆ ѿץ ֜ ᴇ ҹ ᴇ Ȃ 

6.4.10 ≠ № ’ 

≠ № Ȃ 

6.4.11 ̂ 2016 6 30  ̃ ├ 

6.4.11.1 / ├ ԍ ├ 

ᵝֲ̔ ᾝ 

6.4.11.1.1 ├ ≢̔  

├ 

ף  

├ 

 

ⱳ 

   

 

ᴇ  

ᵀ

ṿ ᴇ 

 

̂ ᵝ̔  ̃

 

 

ᵀ

ṿ  
 

300520 
⇔ 

2016 6

30  

2016

7 12

 
 

10.05 10.05 926 9,306.30 9,306.30 - 

002805 
үᾝ

ᴍ 

2016 6

29  

2016

7 12

 
 

5.80 5.80 971 5,631.80 5,631.80 - 

6.4.11.2 Ả  

ᵝֲ̔ ᾝ 

ף   

Ả

 

Ả

 

 

ᵀṿ

ᴇ 
 

 

ᴇ 

̂ ̃ 
 

 

ᵀṿ

 
 

600146 
 

2016

6

15  

ҳ

Ả  
26.46 - - 503,483 12,207,378.89 13,322,160.18 - 

000651 
ⱬ

 

2016

2

22  

ҳ

Ả  
19.22 - - 400,030 9,144,752.21 7,688,576.60 - 

002686 
ַ≠

 

2016

6

29  

ҳ

Ả  
13.54 - - 8 126.72 108.32 - 



 30  ῍ 50    

6.4.11.3 ṽ├ ֜ Ҭᵬҹ ṽ├ 

̆ ṽ├ ֜ ᵬҹ ṽ├Ȃ 

6.4.12 ΐ  

6.4.12.1  

ΐ Һ ̔ 

Ḥ   

ꜚ  

 

Ҋ Һ ҉ ῒ ̕ ȁ ץ

Ȃ 

Ԋ׆ֲ ᶏ ӊ ץ̆

ľ Ŀ Ȃ ԍ ̆ ֲ └

ԅ ≢ № ֓ ̆ ῤ └ ̆

Ḥ ҉ Ȃ 

ֲ ԅץῤ └ ᴪҹ ȁ ῤ └ ᴪȁ

῏ ᵣ Ȃ 

6.4.12.2 Ḥ  

Ḥ ֜ Ҭ ֜ ᴋ̆ ├ӊ ֲ

₮ ȁ ⌠ט ̆ ֟ Ȃ

ֲҬ ῾ҙ ̆ҍ ῏ Ḥ Ҍ Ȃ 

ԍΐ Ḥ ├̆ғ № №ץ Ḥ Ȃ

ԍѿ Ὲ ├ ṿҌ ֟‪ṿ 10%̆ғ ҍ ֲ ῒז

῍ ѿ Ὲ ├̆Ҍ ├ 10%Ȃ 

֜ ֜ ҍҬ ├ ᴋῈ ├֜ ̆

̕ ҙ ֜ ╠ ֜ Ḥ

ᵀ̆ץ └ Ḥ Ȃ 

6.4.12.2.1 Ḥ ↓ ṽ├  

ᵝֲ̔ ᾝ 

Ḥ  
 

2016 6 30  

҉  

2015 12 31  
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A-1 - - 

A-1  - - Ҋץ

 24,858,400.00 38,710,400.00 

 24,858,400.00 38,710,400.00 

̔ ṽ├ҹ ṽȁ ṽ ᾧ ṽ├Ȃ 

Ҭ ֲ 2006 3 29 ľ [2006]95 Ŀ ȇҬ ֲ Ḥ

Ȉ̆ ץ 2006 11 21 ȇḤ ṽ├ Ḥ Ȉ

ᴆ ῏ ̆ ṽ├Ḥ ⅞№ҹ Έ ̆ ҹ̔A-1ȁA-2ȁA-3ȁBȁCȁ

DȂῒҬ̆ ѿҩḤ ľ+Ŀȁľ-Ŀ ̆ ᵞԍ Ȃ 

≢  ӈ 

A-1 ט ⱬ ̆ ῃ Ȃ 

A-2 ט ⱬ ̆ ῃ Ȃ 

A-3 ט ⱬѿ ̆ ῃ Ҍ Ȃ 

B ט ⱬ ᵞ̆ ѿ Ȃ 

C ט ⱬ ᵞ̆ Ȃ 

D Ҍ ט Ȃ 

6.4.12.2.2 Ḥ ↓ ṽ├  

ᵝֲ̔ ᾝ 

Ḥ  
 

2016 6 30  

҉  

2015 12 31  

AAA 47,784,620 48,459,840.00 

AAA  Ҋץ
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BBB ễ ṽⱵ ⱬѿ ̆ Ҍ≠ ̆ ѿ Ȃ 

BB ễ ṽⱵ ⱬ ̆ Ҍ≠ ̆ Ȃ 

B ễ ṽⱵ ⱬ ᶭ ԍ ̆ Ȃ 

CCC ễ ṽⱵ ⱬ ᶭ ԍ ̆ Ȃ 

CC ֟ Ḡ ̆ Ҍ Ḡ ễ ṽⱵȂ 

C Ҍ ễ ṽⱵȂ 

6.4.12.3 ꜚ  

ꜚ ΐ ҍ Ȃ ꜚ

ѿ ԍ ֜ Ҍ Ҭ ₮

▲ ꜚ ’Ҋץ ᴇ ̆ ѿ ԍ ᴍ ֲ ῒ

ᴍ Ȃ 

ꜚ ̆ ֲҺ └ȁ └

֜ Ҍ Ȃ № ├ ├֜ ҉ ̆ῒᵩ֞ ԍ ҙ

֜ ̆ 6.4.11 Ҭ↓ № ֟ └Ҍ ’ ῒ̆

ᵩ Ȃ ̆ ₮ ֟ ῀ ꜚ ̆ῒ

҉ ѿ Ҍ ṽ├ ֟ ῈᾛᴇṿȂ 

ᾫט ꜚ ̆ ֲ ’ Ҥ

ꜚ ̆Ḡ Ҭ ҍӊ Ȃ ֲ

Ҭ ԅ ̆ ’Ҋ ̆ └

ꜚ ̆ Ḡ ֲ≠ Ȃ 

ֲ ꜚ ̆ ꜚ ᶛ ̆ ꜚ

№ Ȃ 

6.4.12.3.1 ≠  

≠ Ⱶ ’ ≠ ꜚ ꜚ Ȃ

№ ֟ ṽҌ ̆ ῀ ꜚ ҉

ԍ ≠ Ȃ ֟Һ ҹ ȁ ט ȁ ₮Ḡ ṽ├ Ȃ

ֲ ҳ ≠ Ȃ 

Ҋ ԅ ҳ ≠ Ȃ Ҭ ҹ ֟ ֜ ṽ Ὲᾛᴇṿ̆

ᴇ ⌠ ԅ№ Ȃ 
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6.4.12.3.1.1 ≠  

ᵝֲ̔ ᾝ 

  

2016 6 30  
6 ҩ ῤ 6ץ ҩ -1  1-5  5 Ҍ ҉ץ   

֟       

 48,815,128.21 - - - - 48,815,128.21 

ט  852,034.40 - - - - 852,034.40 

₮Ḡ  555,168.62 - - - - 555,168.62 

֜ ֟ 46,263,226.08 47,784,620.00 - 24,858,400.00 510,621,863.84 629,528,109.92 

├  - - - - 297,177.08 297,177.08 

≠  - - - - 615,828.59 615,828.59 

 - - - - 792.16 792.16 

֟  96,485,557.31 47,784,620.00 - 24,858,400.00 511,535,661.67 680,664,238.98 

ṽ       

ט  - - - - 420,614.74 420,614.74 

ט ֲ  - - - - 824,992.88 824,992.88 

ט  - - - - 137,498.81 137,498.81 

֜ט  - - - - 558,615.10 558,615.10 

֜  - - - - 1,886.40 1,886.40 

ῒז ṽ - - - - 748,868.14 748,868.14 

ṽ  - - - - 2,692,476.07 2,692,476.07 

≠  96,485,557.31 47,784,620.00 - 24,858,400.00 508,843,185.60 677,971,762.91 

҉  

2015 12 31  
6 ҩ ῤ 6ץ ҩ -1  1-5  5 Ҍ ҉ץ   

֟       

 34,932,275.83 - - - - 34,932,275.83 

ט  3,335,719.49 - - - - 3,335,719.49 

₮Ḡ  1,046,499.28 - - - - 1,046,499.28 

֜ ֟ 78,495,840.00 44,555,402.74 - 8,674,400.00 639,652,941.31 771,378,584.05 

≠  - - - - 1,198,462.02 1,198,462.02 

 9,896.09 - - - 60,662.17 60,662.17 

ῒז ֟ - - - - - - 

֟  117,810,334.60 44,555,402.74 ̇ 8,674,400.00 640,912,065.50 811,952,202.84 

ṽ       

ט ├  - - - - 4,508,062.79 4,508,062.79 

ט  - - - - 1,678,671.38 1,678,671.38 

ט ֲ  - - - - 1,036,561.06 1,036,561.06 

ט  - - - - 172,760.16 172,760.16 

֜ט  - - - - 2,255,811.95 2,255,811.95 

֜  - - - - 1,886.40 1,886.40 

ῒז ṽ - - - - 892,271.66 892,271.66 

ṽ  - - - - 10,546,025.40 10,546,025.40 
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≠  117,810,334.60 44,555,402.74 ̇ 8,674,400.00 630,366,040.10 801,406,177.44 

6.4.12.3.1.2 ≠ №  

Ẋ  ≠ ץ ῒז Ḡ Ҍ  

 

№  

῏ ꜚ 

֟ ṽ ֟‪ṿ  

̂ ᵝֲ̔ ᾝ̃ 

 

̂ 2016 6 30  ̃ 

҉  

̂ 2015 12 31  ̃ 

≠ Ҋ 27 ҩ  303,043.04 1,309,308.42 

≠ ҉ 27 ҩ  -303,043.04 -1,309,308.42 

   

6.4.12.3.2  

ΐ Ὲᾛᴇṿ ꜚ ꜚ Ȃ

֟ ṽֲץ ᴇ̆ Ȃ 

6.4.12.3.3 ῒזᴇ  

ῒז ᴇ ΐ Ὲᾛᴇṿ ≠

ץ ᴇ ꜚ ꜚ Ȃ Һ ԍ ├֜ ҉ ṽ├

ץ ҙ ֜ ṽ├̆ ҳ ῒז ᴇ ΐ Ὲᾛᴇ

ṿ‗ Ȃ № ᵞ ᴇ ̆ ғ

̆ VaR(Value at Risk) ҳ ᴇ ̆

└Ȃ 

ԍ 2016 6 30 ̆ Ҭ ᶛҹ ֟‪ṿ 75.32%̆ṽ├

ᶛҹ ֟‪ṿ 17.54%Ȃԍ 2016 6 30 ̆ ҳ ῒזᴇ ↓ Ҋ̔ 

6.4.12.3.3.1 ῒזᴇ  

ᵝֲ̔ ᾝ 

 

 

2016 6 30  

҉  

2015 12 31  

Ὲᾛᴇṿ 
֟‪

ṿ ᶛ

̂%̃ 

Ὲᾛᴇṿ ֟‪ṿ

ᶛ̂%̃ 

֜ ֟̇  510,621,863.84 75.32 639,652,941.31 79.82 

֜ ֟̇  - - - - 

֜ ֟̇ṽ├  118,906,246.08 17.54 131,725,642.74 16.44 

֜ ֟̇

 

- - - -  
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֟̇  - - - - 

ῒז - - - - 

 629,528,109.92 92.85 771,378,584.05 96.25 

6.4.12.3.3.2 ῒזᴇ №  

Ẋ  
95% Ḥ ῤ̆ ֟ ᴇ ̂2015 12 31 v̔ar ṿ

ҹ 6.18%̃ 

 

№  
῏ ꜚ 

֟ ṽ ֟‪ṿ  

̂ ᵝֲ̔ ᾝ̃ 

 

̂ 2016 6 30   ̃

҉  

̂ 2015 12 31   ̃

VaR ṿҹ 3.57% -24,203,591.94 -49,526,901.77 

   

2

4

,
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¡7  

7.1 ֟ ’ 

ᵝֲ̔ ᾝ 
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J ҙ 110,936,040.23 16.36 

K ֟ҙ 
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57 300295 ҈Έԓ  21 682.50 0.00 

58 002363  45 585.90 0.00 

59 002568 ᴍ 18 396.00 0.00 

60 002686 ַ≠  8 108.32 0.00 

61 300025 ⇔ҙ 4 57.36 0.00 

  

7.4 ῤ ꜚ 

7.4.1 ӯ῀ ₮ ∆ ֟‪ṿ 2% ╠ 20  

ᵝֲ̔ ᾝ 

ף    ӯ῀  
∆ ֟‪ṿ

ᶛ̂˿̃ 

1 000018  35,666,432.95 4.45 

2 300420 ԓ  28,391,291.77 3.54 

3 002464 ≠  23,359,543.91 2.91 

4 600146  18,996,220.00 2.37 

5 002191 ꞊ ᴍ 15,063,677.72 1.88 

6 000807 Ԑ ᴍ 14,766,554.29 1.84 

7 600477  14,514,489.00 1.81 

8 002643 ҆ ᴍ 11,906,709.98 1.49 

9 600383  11,125,043.29 1.39 

10 002081    10,437,232.90 1.30 

11 600155 ᴍ 9,770,918.74 1.22 

12 002104 ᴍ 9,469,870.99 1.18 

13 600016  9,243,544.71 1.15 

14 000404  8,921,555.00 1.11 

15 601336 Ḡ  8,563,833.05 1.07 

16 603001  7,602,757.76 0.95 

17 300342  7,563,107.04 0.94 

18 601668 Ҭ  7,447,255.62 0.93 

19 000725 ֤қ ̛ 7,170,000.00 0.89 

20 601939  7,125,000.00 0.89 

̔ ľӯ῀ Ŀ ӯ ֜ ̂ ֜ ᴇӗץ ֜ ̃ ↓̆Ҍ ῒ ֜ Ȃ 

7.4.2 ₮ ₮ ∆ ֟‪ṿ 2% ╠ 20  

ᵝֲ̔ ᾝ 
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ף    ₮  
∆ ֟‪ṿ

ᶛ̂˿̃ 

1 000018  70,553,006.43 8.80 

2 600682 ֤  23,983,565.64 2.99 

3 002236 ᴍ 20,458,410.80 2.55 

4 000333  16,004,697.40 2.00 

5 300203 ᾣ  14,839,795.79 1.85 

6 300195 ᴍ 14,600,511.87 1.82 

7 002428 Ԑ ҙ 13,442,234.28 1.68 

8 000807 Ԑ ᴍ 12,808,063.66 1.60 

9 603001  12,271,629.80 1.53 

10 300104 ӏ  11,667,312.94 1.46 

11 600477  11,465,806.42 1.43 

12 600804    10,490,911.82 1.31 

13 002191 ꞊ ᴍ 10,486,823.00 1.31 

14 600570  10,386,648.00 1.30 

15 600155 ᴍ 10,386,478.58 1.30 

16 300031  9,664,268.00 1.21 

17 601021  9,516,787.74 1.19 

18 300279  9,510,385.00 1.19 

19 002009 ᴍ 7,863,728.00 0.98 

20 300342  7,840,008.08 0.98 

̔ ľ ₮ Ŀ ӯ ֜ ̂ ֜ ᴇӗץ ֜ ̃ ↓̆Ҍ ῒ ֜ Ȃ 

7.4.3 ӯ῀ ₮ ῀  

ᵝֲ̔ ᾝ 

ӯ῀ ̂ ֜̃  357,496,963.04 

₮ ῀̂ ֜̃  399,613,690.15 

̔ ľӯ῀ ̂ ֜̃ Ŀ ľ ₮ ῀̂ ֜̃ Ŀ ӯ ֜

̂ ֜ ᴇӗץ ֜ ̃ ↓̆Ҍ ῏֜ Ȃ 

 

7.5 ṽ├ № ṽ├  

ᵝֲ̔ ᾝ 

 ṽ├  Ὲᾛᴇṿ ֟‪ṿ ᶛ̂˿̃ 

1 ṽ├ 24,858,400.00 3.67 

2  - - 

3 ṽ├ - - 
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 ῒҬ̔ ṽ - - 

4 ᴑҙṽ├ - - 

5 ᴑҙ ├ - - 

6 Ҭ  - - 

7 ṽ
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7.11 ṽ ֜ ’  

ṽ Ȃ 

 

7.12  

7.12.1 ῤ ╠ ├Ҭ̆ ̂600146̃ Һᵣԍ 2015

7 17 ⌠Ҭ ᴪҊ ȇ ‗ ӥȈ̂ ̔[2015]14 ̃̆

ҹῈ ῏ ֜ 2012 Ҭ ̆ ԅȇ ├ Ȉ Έ ҈ ȁ

Έ Έ Έ ῇ ῏ԍḤ ̆ ȇ ├ Ȉ ѿ Ӝ ҈

Ḥ ҹȂ 

҉ ‗ ̔ ῤ ᵬ
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7.12.4 ԍ ṽ├  

ᵝֲ̔ ᾝ 

 
ṽ├ף  ṽ├  Ὲᾛᴇṿ  

֟‪ṿ

ᶛ̂˿̃ 

1 113008 ṽ 47,784,620.00 7.05 

2 110030 ⱬ ṽ 37,247,668.50 5.49 

3 128009 ṽ 9,015,557.58 1.33 

7.12.5 ╠ Ҭ ’  

ᵝֲ̔ ᾝ 

ף    
№ Ὲᾛ

ᴇṿ 

֟‪ṿ

ᶛ̂%̃ 
’  

1 600146  13,322,160.18 1.97 ҳ Ả  

7.12.6 ῒז № 

ԍ ԓ῀ ̆№ ӊ ҍ Ȃ 
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¡8 ᴍ ֲḤ  

8.1 ᴍ ֲ ֲ  

ᴍ ᵝ̔ᴍ 

ֲ

( ) ᴍ  

ֲ  

 ҩֲ  

ᴍ  
ᴍ

ᶛ 
ᴍ  

ᴍ

ᶛ 

45,636 16,976.77 6,085,395.60 0.79% 768,666,522.44 99.21% 

  

8.2 ֲ ҙֲ׆ ’ 

 ᴍ ̂ᴍ̃ ᴍ ᶛ 

ֲ ҙֲ׆

 
603,167.69 0.08% 

  

8.3 ֲ ҙֲ׆ ᴍ ’ 

 ᴍ ̂҆ᴍ̃ 

Ὲ ֲ ȁ

ֲ  
50-100 

 0 
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¡9 ᴍ ꜚ 

ᵝ̔ᴍ 

̂ 2005 1 17  ̃ ᴍ  1,182,530,117.97 

∆ ᴍ  791,324,959.33 

ᴍ  21,526,356.63 

⁞: ᴍ  38,099,397.92 

№ ꜚᴍ ̂ᴍ ⁞ "-"ץ ↓̃ - 

ᴍ  774,751,918.04 
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¡10 Ԋᴆ  

10.1 ᴍ ֲ ᴪ‗  

ῤ ᴍ ֲ ᴪ 

 

10.2 ֲȁ ֲ Ғ ֲԊ ꜚ 

10.2.1 ῤ ֲ ֲԊ ꜚ 

ῤ̆ Ԋ ᾢ ̆ ᾢ 2016 6 3 ҹף Ԋ

̂ ף ֲ̃ Ȃ 

‰ ₮ ̆ 2016 7 30 ̆ ᾢ ҌῬ ᴋ

ֲ◐ Ȃ 

҉ ֲԊ ꜚ ’̆ ֲ Ḥ ᵣ ȇ ҙ

ֲ Ὲ ȈȂ 

10.2.2 ֲ Ғ ֲԊ ꜚ 

ֲ Ғ ֲԊ ꜚȂ 

 

10.3 ֲȁ ֟ȁ ҙⱵ  

ֲȁ ֟ȁ ҙⱵ Ȃ 

 

10.4  

Ȃ 

 

10.5 ҹ ᴪ ԊⱵ ’ 

ᴪ ԊⱵ Ȃ 
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10.6 ֲȁ ֲ ῒ ֲ ’ 

ֲȁ ֲ ῒ ֲ Ȃ 

 

10.7 ├Ὲ ֜ ᾝ ῏ ’ 

ᵝֲ̔ ᾝ 

├

 

 

֜

ᾝ

 

֜  ṽ├֜ ט  ├ ᵳ   

 

 
֜  

 

֜

ᶛ 

֜  

ṽ├ 

֜

ᶛ 

ᵳ  

ᵳ

 

ᶛ 

ҬḤ  1 309,325,211.67 41.34% 9,034,018.52 24.73% 288,075.59 42.24% - 

├ 1 227,912,707.52 30.46% 27,501,852.30 75.27% 212,255.37 31.12% - 

├ 4 188,918,672.45 25.25%   161,220.99 23.64% - 

├ 1 22,017,512.75 2.94%   20,505.08 3.01% - 

├ 2 - -   - - - 

├ 1 - -   - - - 

├ 4 - -   - - - 

├ 1 - -   - - - 

├ 1 - -   - - - 

├ 1 - -   - - - 

├ 1 - -   - - - 

ᾝ ├ 1 - -   - - - 

Ḥ ├ 1 - -   - - - 

қ ├ 1 - -   - - - 

├ 2 - -   - - - 

҆  2 - -   - - - 

├ 1 - -   - - - 

ҬḤ ├ 1 - -   - - - 

├ 1 - -   - - - 

⇔ ├ 1 - -   - - - 

├ 2 - -   - - - 

├ 1 - -   - - - 

├ 2 - -   - - - 

Ҭ  2 - -   - - - 

├ 2 - -   - - - 

├ 1 - -   - - - 

̔1ȁ ├Ὲ ֜ ᾝ ’ 
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ῤ ├ѿҩ֜ ᵝȂ 

2ȁҒ ֜ ᾝ ‰  

Ҭ ᴪȇ῏ԍⱴ ├ ῏ Ȉ̂ ȍ1998Ȏ29 ̃

ȇ῏ԍ ├ ֜ ᵝ└ ῏ Ȉ̂ ȍ2007Ȏ48 ̃ ῏

̆ Ὲ └ ԅ ├Ὲ Ғ ֜ ᾝ ‰ Ȃ 

̂1̃ ‰̔ 

1̃├ ᴇ̂ Ⱶ ’ȁ ’̃̕  

2̃├ ᴇ̂ ȁ ̃̕  

3̃├ Ḥ ᴇ̂ ̃̕  

4̃├ ᵬ ᴇȂ 

̂2̃ ̔ 

ᾢ ├Ὲ Ғ ֜ ᾝ ‰ ȇ├ Ⱶ ᴇ Ȉ̆ № ᵞ

Ғ ֜ ᾝȂ 

 

10.8 ῒז Ԋᴆ 

 Ὲ Ԋ    

1 

Ḥ ᴋῈ ῏ԍ

Ҋ №

Ὲ  

Ὲ  2016 1 4  

2 

Ḥ ᴋῈ ῏ԍ

Ҋ №

Ὲ  

Ὲ  2016 1 8  

3 

Ḥ ᴋῈ ῏ԍ

Ḥ ≠ ├ ҙ

‰ Ὲ  

Ҭ ȁ ├  2016



 49  ῍ 50    

Ὲ ҹ Ҋ №

ף ȁ

ҙⱵ ⱴ ̂ ̃ ᴨ

ꜚ Ὲ  

ȁ ├  

8 

Ḥ ≠ ├

תּ ӥ̂2016 ȍ1Ȏ ̃

 

Ҭ ȁ ├  2016 3 1  

9 
Ḥ ᴋῈ ῏ԍ Ҋ

№ ├ №  

҉ ȁҬ ȁ ├

 
2016 3 12  

10 
Ḥ ≠ ├ 2015

 
Ҭ ȁ ├  2016 3 26  

11 

Ḥ ᴋῈ ῏ԍ

҉ Ṣ ᴨ

Ὲ  

҉ ȁҬ ȁ ├

 
2016 4 7  

12 
Ḥ ≠ ├ 2016

1  
Ҭ ȁ ├  2016 4 21  

13 

Ḥ ᴋῈ ῏ԍ ⱴ҉

₣ Ὲ ҹ Ҋ

№ ף ȁ

ҙⱵ ⱴ ̂ ̃

ᴨ ꜚ Ὲ  

҉ ȁҬ ȁ ├

ȁ ├  
2016 5 11  

14 

Ḥ ᴋῈ ῏ԍ Ҋ

№ ⱴҬ ᴍ

Ὲ ᴨ ꜚ Ὲ

 

҉ ȁҬ ȁ ├

 
2016 5 12  

15 

Ḥ ᴋῈ ῏ԍ Ҋ

№ ҉ ֟

Ὲ ҙⱵ ⱴ

ᴨ ꜚ Ὲ  

҉ ȁҬ ȁ ├

ȁ ├  
2016 6 16  

16 

Ḥ ᴋῈ ῏ԍ Ҋ

№ ⱴ֜ ᴍ Ὲ

҉ ȁ ᴨ

ꜚ Ὲ  

҉ ȁҬ ȁ ├

 
2016 6 28  
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¡11 ᴆ  

11.1 ᴆ  

1ȁҬ ᴪ ‰ ᴆ̕ 

2ȁȇ Ḥ ≠ ├ Ȉ̕  

3ȁȇ Ḥ ≠ ├ תּ ӥȈ̕  

4ȁȇ Ḥ ≠ ├ Ȉ̕  

5ȁ ῤ ℮҉ Ὲ ̕ 

6ȁȇҬ ῾ҙ ├֜ Ȉ̕  

7ȁ Ḥ ᴋῈ ҙ ȁῈ ῏ ᴆȂ 

 

11.2  

ֲ ⱲῈ Ȃ 

 

11.3  

Ḥ ᴋῈ ̔http://www.cxfund.com.cnȂ 

 

 

Ḥ ᴋῈ  

2016 8 26  


