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2.3
021-61009999 010-66594896
zhouyg@cxfund.com.cn fcid@bankofchina.com
4007005566 95566
021-61009800 010-66594942
2.4
Bank Of China  Hong Kong Limited
2.5

www . cxfund.com.cn
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31
3.1.1 (2016 1 1 -2016 6 30 )
-274,603.57
613,031.88
0.0327
3.37%
3.1.2 (2016 6 30 )
0.0194
19,470,270.48
1.043
1
2
3.2
3.21
0.38% 0.93% -0.09% 1.28% 0.47% -0.35%
4.09% 0.72% 2.71% 0.92% 1.38% -0.20%
3.37% 0.82% 3.56% 1.05% -0.19% -0.23%
6.65% 0.96% 2.62% 1.16% 4.03% -0.20%
31.52% 0.76% 37.74% 0.88% -6.22 -0.12%
51.97% 0.87% 79.14% 1.03% ~27.17% -0.16%
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4
4.1
41.1
2003 63
1.5
49%
34.33% 16.67%
2016 6 30 37
100 (LOF)
(LOF)
LOF
LOF
QD11
4.1.2
SEC
2011 3 SFA
- 19
(QDI1) 30
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-0.19%
4.6
500 2098.86 2.7% 2043.94 6
2098.86
2016
4.7
2008 9 12
[2008]38
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2014
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52

53

12
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6.1

2016

6

30

100

2016 6 30 2015 12 31
3,628,899.50 2,752,244 .45
16,344,232.13 15,650,983.85
16,344,232.13 15,650,983.85
- 1,347,328.10
77.79 101.43
16,404.26 19,414.63
43,021.72 300,383.46
20,032,635.40 20,070,455.92

2016 6 30 2015 12 31
- 460,546.83
93,880.26 67,127.75
17,320.91 17,325.90
4,723.86 4,725.25

13 30
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446,439.89

455,449 .27

562,364.92

1,005,175.00

18,665,764.17

18,898,724.43

804,506.31

166,556.49

19,470,270.48

19,065,280.92

20,032,635.40

20,070,455.92

6.2

2016

6

30

14

1.043

30

18,665,764.17
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2016

4 733.09 2,622.93
5 - -
6 184,029.23 185,365.08
613,031.88 -107,476.34
613,031.88 -107,476.34
6.3
100
2006 1 1 2016 6 30

2016 1 1 2016 6 30
18,898,724.43 166,556.49 19,065,280.92
- 613,031.88 613,031.88
-232,960.26 24,917.94 -208,042.32
2,507,879.62 4,828.74 2,512,708.36
-2,740,839.88 | 20,089.20 -2,720,750.68
18,665,764.17 804,506.31 19,470,270.48

2005 1 1 2015 6 30
25,047,019.01 -358,062.95 24,688,956.06

15 30
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- -107,476.34 -107,476.34
-4,980,661.74 25,674.93 -4,954,986.81
3,347,354.07 -40,598.16 3,306,755.91
-8,328,015.81 66,273.09 -8,261,742.72
20,066,357.27 -439,864.36 19,626,492.91
6.1 6.4
6.4
6.4.1
100 (
( 100
( 2010 1586 )
100
2011 3 30
( « ) (
2011 2 28 2011 3 25 507,960,871.41
463,841.99 508,424,713.40
(2011) 2913

100
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100 «C )
100
(
« ) ( )
100
80%-95%
50-20% O%-15%
100
6.4.2
2007
100
6.4.4
6.4.3
2006 2 15
38
6.4.2
6.4.4
6.4.4.1
6.4.4.2
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[1998]55

[2002]128
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(b)

©

6.4.6
6.4.6.1

6.4.6.2

[2004]78

6.4.7
6.4.7.1

6.4.7.2
6.4.7.2.1

2016

2015 6 30

102,219.88

126,520.53

35,063.10

1.1%
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6.4.7.2.2

2016 1 1 2016 6 | 2015 1 1 2015 6 30

30
27,878.11 34,505.58
0.3%
6.4.7.3 ( )
( )

6.4.7.4
6.4.7.4.1

2016 1 1 2016 6
30

2005 1 1 2015 6 30

10,001,888.88

10,001,888.88

10,001,888.88

10,001,888.88

53.58%

49.84%

6.4.74.2

6.4.7.5
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2016 1 1 2016 6 30 2015 1 1 2015 6 30

417,879.03 2,473.54 594,621.06 1,874.31
3,211,020.47 - 3,241,529.15 -

6.4.7.6

6.4.7.7

6.4.8 2016 6 30

6.48.1 /

6.4.8.2

6.4.8.3

20
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2016

7.1
%
1 16,344,232.13 81.59
16,344,232.13 81.59
2 - -

21
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495,199. 65 2.54
1,220,586.94 .27
1,815,306.59 9.32
2,201,146.28 11.31
2,180,878.07 11.20
2,266,301.32 11.64
2,289,453.11 11.76
2,664,154.57 13.68
15,815,350.95 81.23
(GICS)
732
()
526.12 0.00
176,144 .57 0.90
352,210.49 1.81
528,881.18 2.72
(GICS)
7.4
74.1
22 30




100 QDIl 2016
8 AT&T INC T US 622 178,224.24 0.92
9 UNITEDHEALTH UNH US 190 177,901.83 0.91
GROUP INC
10 JOHNSON & JOHNSON JNJ US 221 177,764 .57 0.91
www .cxfund.com.cn
7.4.2
( ()
) «( )
(%)
1 NEXTERA NEE US NYSE us 206 178,129.95 0.91
ENERGY
INC
2 DANAHER DHR US NYSE us 263 176,144 .57 0.90
CORP
3 DUKE DUK US NYSE us 306 174,080.54 0.89
ENERGY
CORP
4 PHILLIPS Phillips PSX US NYSE us 1 526.12 0.00
66 66
www . cxfund.com.cn
7.5
75.1 2% 20
C )
1 DANAHER CORP DHR US 162,570.41 0.85
2 DUKE ENERGY CORP DUK US 159,188.91 0.83
3 NEXTERA ENERGY INC NEE US 159,036.27 0.83
4 MORGAN STANLEY MS US 29,005.02 0.15
5 BANK OF AMERICA CORP BAC US 27,903.12 0.15
23 30
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6 CONOCOPHILLIPS COP US 25,111.71 0.13
7 CITIGROUP INC C US 24,716.40 0.13
8 BOEING CO/THE BA US 23,342.03 0.12
9 AMERICAN EXPRESS CO AXP US 22,199.23 0.12
10 | GOLDMAN SACHS GROUP INC GS US 19,979.26 0.10
11 AMERICAN INTERNATIONAL AIG US 18,022.04 0.09
GROUP
12 GILEAD SCIENCES INC GILD US 16,816.55 0.09
13 APPLE INC AAPL US 15,903.56 0.08
14 ELI LILLY & CO LLY US 15,824.63 0.08
15 GENERAL MOTORS CO GM US 15,443.02 0.08
16 | DU PONT (E.I.) DE NEMOURS DD US 15,062.33 0.08
17 ABBOTT LABORATORIES ABT US 14,893.25 0.08
18 WALT DISNEY CO/THE DIS US 14,628.28 0.08
19 | BANK OF NEW YORK MELLON BK US 12,172.29 0.06
CORP
20 INTEL CORP INTC US 12,069.22 0.06
7.5.2
C )
1 ANADARKO PETROLEUM CORP APC US 145,950.67 0.77
2 NORFOLK SOUTHERN CORP NSC US 145,372.64 0.76
3 DEVON ENERGY CORPORATION DVN US 122,399.89 0.64
4 EXELON CORP EXC US 52,456.70 0.28
5 VERIZON COMMUNICATIONS VZ US 26,558.04 0.14
INC
6 AT&T INC T US 23,653.57 0.12
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17 EXXON MOBIL CORP XOM US 16,452.16 0.09
18 ALTRIA GROUP INC MO US 14,691.49 0.08
19 | SIMON PROPERTY GROUP INC SPG US 14,490.25 0.08
20 CHEVRON CORP CVX US 14,238.19 0.07
7.5.3
999,230.75
994,027.65
7.6
7.7
7.8
7.9
7.10

25
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7111

7.11.2

7.11.3

16,404.26

77.79

43,021.72

O|Oo|IN|OO|O|R|W|IN|F

59,503.77

7114

7.115
71151

7.11.52

7.11.6
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8
8.1
)
829 22,516.00 10,001,888.88 53.58% 8,663,875.29 46.42%

8.2
6,928.27 0.04%

8.3
0
0
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2011 3 30 508,424,713.40

18,898,724.43

2,507,879.62

2,740,839.88

18,665,764.17
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10.1

10.2

10.21

2016 6 3

2016 7 30

10.2.2

10.3

104

10.5

10.6
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10.7
10.71
Morgan Stanley|
1,993,258.40 100.00% 709.98 100.00% -
& Co Intl Plc
1
2
1998 29
2007 48
1
1
2
3
4
2
2016 8 26
30 30




