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36,599,125.51

152,130,494.

21

-85,203,507.42 -21,780,193.78 -106,983,701.20

102,089, 953.28 24,778,062.99 126,868,016.27
6.4.7.11

2016 2 5 ( ) 2016 6 30

225,622.09

472.40

13,313.73

33,603.30

273,011.52
6.4.7.12
6.4.7.13

6.4.7.13.1
2016 2 5 ( )
2016 6 30

298,108.

24

56

86




LOF)

2016
298,108.24
6.4.7.13.2
2016 2 5 ( )
2016 6 30
508,439,730.19
501,504,234.45
6,637,387.50
298,108.24
6.4.7.13.3
6.4.7.14
6.4.7.15
6.4.7.16
2016 2 5 ( ) 2016 6 30
1. -6,741,610.29
— -6,741,610.29
2.
3.
-6,741,610.29
6.4.7.17
2016 2 5 ( ) 2016 6 30
29.122.91
442.71

57 86



LOF)

2016

29,564.62

6.4.7.18

2016 2 5 ( ) 2016 6 30

2,679.

77

5,932.

50

8,612.

27

6.4.7.19

2016 2 5 ( ) 2016 6 30

20,081.

67

104,425.

86

7,269.

25

5,662.

96

7,269.

25

50,000.
194,708.

58 86
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LOF)

2016

6.4.9
6.4.9.1

6.4.9.2

6.4.10

6.4.10.1

6.4.10.1.1

6.4.10.1.2

6.4.10.1.3

2016 2 5 ( ) 2016 6 30

631,356,585.06 91.95%

2016 2 5
6.4.10.1.4

2016 2 5 ( ) 2015 6 30

1,022,000,000.00 99.51%

2016 2 5
6.4.10.1.5

6.4.10.2
6.4.10.2.1

59 86



LOF)

2016
2016 2 5 ( ) 2016 6 30
1,910, 656.82
159,258.52
1 2016 2 5
2
0.70%
x 0.70%/
6.4.10.2.2
2016 2 5 ( ) 2016 6 30
545,901.98
1 2016 2 5
2
0.20%
x 0.20%/
6.4.10.2.3
LOF 2016 2 5 ( ) 2016 6 30
C LOF C

60 86




LOF)

2016
= x 0.35%/
6.4.10.3 ( )
( )
6.4.10.4
6.4.10.4.1
2016 6 24 2016 2 5
2016 6 30 2016 6 30
LOF A LOF C
2016 2 5
27,088,523.19
/
/ 20,092,000.00
7,088,523.19
1.05%
6.4.10.4.2
6.4.10.5
2016 2 5 2016 6 30
13,059,910.13 225,622.09
1 2016 2 5
2
2016 6 30
484,351.63
6.4.10.6
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LOF)

2016
6.4.10.7
6.4.11
6.4.12 2016 6 30
6.4.12.1 /
/
6.4.12.2
6.4.12.3
6.4.12.3.1
2016 6 30
99,999,650.00
13
1480188 2016-7-6 108.98 200,000 [ 21,796,000.00
14

1480031 2016-7-6 110.01 300,000 | 33,003,000.00

1380388 13 2016-7-6 109.81 400,000 | 43,924,000.00

1480192 14 2016-7-6 108.41 100,000 [ 10,841,000.00

1,000,000 | 109,564,000.00
6.4.12.3.2
2016 6 30
75,000,000.00 2016 7 13

/

62 86



2016

LOF)

6.4.13
6.4.13.1
6.4.13.2
10%
10%
6.4.13.2.1
2016 6 30

63

86




LOF)

2016
A-1 21,400,000.00
A-1 -
20,124,000.00
41,524 ,000.00
2006 3 29 “ [2006]95 ”
2006 11 21
A-1 A2 A-3 B C D “ g
A-1
A-2
A-3
B
C
D
6.4.13.2.2
2016 6 30
AAA 5,416,553.50
AAA 678,710,128.30
102,689,479.60
786,816,161.40
2006 3 29 z [2006]95 *
2006 11 21

AAA- AA A BBB BB B CCC

64

86




LOF)

2016

BBB
BB

CCC
cC

6.4.13.3

6.4.12

6.4.13.4

6.4.13.4.1

65 86



2016

LOF)

6.4.13.4.1.1
6
2016 6 6 B 1-5 5
30
13,059,910.13 - - - - | 13,059,910.13
484,351.63 - - - - 484,351.63
83,793.03 - - - - 83,793.03
61,647,856.50 | 6,729,497.70 | 576,199,557.20 | 183,763,250.00 - | 828,340,161.40

54,974,734.70

54,974,734.70
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86




LOF)

2016
2016 6 30
27 5,770,509.24
27 -5,770,509.24
6.4.13.4.2
6.4.13.4.3
VaR(Value at Risk)
2016 6 30
120.98%
6.4.13.4.3.1
2016 6 30
%
- 828,340,161.40 120.98
828,340,161.40 120.98
6.4.13.4.3.2
6.4.14

67 86




LOF)

2016

30

2016 6

2016 6 30

828,340,161.40

- - 828,340,161.40

828,340,161.40

- - 828,340,161.40

68

86




2016

LOF)

7.1

§7

%

353,744,344.19

93.59

353,744,344.19

93.59

12,747,536.03

3.37

11,470,530.67

3.03

377,962,410.89

100.00

7.2
7.2.1

7.2.2

7.3

7.4
7.4.1

69

2% 20

86




LOF)

2016




LOF)

2016

7.8

7.9

7.10

7.11

7.12

7.12.1

7.12.2

7.12.3

55,385.87

2,005,411.82

A W|IN|E
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LOF)

2016
7.12.4
(%)
1 113008 6,180,044.80 2.05
2 110030 2,991,913.60 0.99
7.12.5
7.12.6

72 86




2016

LOF)

73



LOF)

2016
7.4.2 2% 20
7.4.3
7.5
%
1 67,146,745.10 9.81
2 - -
3 140,594,000.00 20.53
4 546,269,087.90 79.79
5 20,124,000.00 2.94
6 31,980,000.00 4.67
7 22,226,328.40 3.25
8 - -
9 - -
10 828,340,161.40 120.98
7.6
D)
1 160207 16 07 1,000,000 | 99,690,000.00 14.56
2 1480130 | 13 02 500,000 54,475,000.00 7.96
3 1480032 13 02 500,000 54,170,000.00 7.91
4 1380388 13 400,000 43,924,000.00 6.42
5 150207 15 07 400,000 40,904,000.00 5.97
7.7
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LOF)

2016

7.8

7.9

7.10

7.11

7.12

7.12.1

7.12.2

7.12.3
1 83,793.03
2 54,974,734.70
3 -
4 16,196,891.09
5 3,807.00
6 -
7 -
8 -
9 71,259,225.82

7.12.4

(%)

1 110030 4,182,591.00 0.61
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LOF)

2016
2 110031 3,458,694.40 0.51
3 113008 127,569.80 0.02
7.12.5
7.12.6
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LOF)

2016
§8
8.1
)
1 197,979,608.00 | 197,979,608 100.00% - -
LOF
A
o 918 521,090.47 455,164,967 95.15% | 2396,087.15 | 4.85%
LOF
C
919 735,952.84 653,144,575 96.57% 23M96,087.15  3.43%
8.2
1 37,561,472.00 44.90%
2 29,563,787.00 35.34%
-013C-CT001
3 6,804,274.00 8.13%
4 1,354,365.00 1.62%
6
5 892,455.00 1.07%
6 890,173.00 1.06%
-012G-2Y001
822,371.00 0.98%
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86



2016

LOF)

8 1 721,763.00 0.86%
9 677,183.00 0.81%
)

10 570,459.00 0.68%
LOF C LOF A

8.3

LOF A

LOF C 99.34 0.00%
99.34 0.00%

8.4
LOF 0
LOF 0
0
LOF 0
LOF 0
0
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86




LOF)

2016

§9

(2013 2 4 )

A

B

487,013,434.87

208,695,215.23

23,057,368.61

208,695,215.23

79

86

4,485,265.82




LOF)

2016

§9
LOF A LOF C
(2016 2 5 )

301,618,736.19

301,618,736.19

197,979,608.00 583,995,148.45

407,252,830.11

197,979,608.00 478,361,054.53

LOF A 2016 6 24
2016 6 24 2016 6 30 LOF C
2016 2 5 2016 2 5 2016 6 30

80

86




LOF)

2016

§ 10

10.1

10.2
10.2.1
2016 6 3

2016 7 30

10.2.2
2016 1

10.3

10.4

10.5

10.6

81 86



2016

LOF)

82

86



LOF)

2016
1
2
1998>29
[2007]48
1
a
b
C
d
2
10.8
1 2006 1 7
2015
2 4 2006 1 20
3 2006 1 21
4 2006 2 1
5 2006 2 1

83

86




2016

LOF)

84

86



LOF)

2016
LOF
LOF
19 2016 3 19
2016 1
2015
20 2016 3 26
21 2016 4 7
LOF
22 2016 4 21
2016 1
23 2006 5 11
24 2016 6 16
25 LOF 2016 6 21
26 2016 6 28

85

86




LOF)

2016

§ 11

11.1

3 LOF

11.2

11.3

http://www.cxfund.com.cn
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