2016

2016

2016 6 30

2016 8 26



2016 8 25

2006 1 1 2016 6 30



2.1

CX

519973

2013 11 29

1,618,877,936.07

CX A

CX C

519973

519972

1,028,522,561.77

590,355,374.30

2.2

~N N O OB W N e

29

1.3+1.1%




021-61009999

010-66105799

zhouyg@cxfund.com.cn

custody@icbc.com.cn

4007005566

95588

021-61009800

010-66105798

2.4

www.cxfund.com.cn

68
55

29




3.1
(006 1 1 -2016 6 30 )
3.1.1 A C
38,382,937.82 20,775,009.87
37,705,636.62 20,380, 266.40
0.0368 0.0346
3.51% 3.30%
3.1.2 (2016 6 30 )
0.0640 0.0610
1,112,620,614.01 636,893,264.51
1.0818 1.0788
1
2
3.2
321
3.2.1.1
0.58% | 0.03% 0.25% 0.01% 0.33Y% 0.02%
0.40% | 0.07% 0.76% 0.01% ~0.36% 0.06%
3.51% | 0.07% 1.53% 0.01% 1.98% 0.06%
10.86% | 0.08% 3.26% 0.01% 7.60% 0.07%
31.88% | 0.15% 11.39% 0.01% 20.49% 0.14%

29




3.2.1.2

0.54%

0.03%

0.25%

0.01%

0.29%

0.02%

0.29%

0.07%

0.76%

0.01%

-0.47%

0.06%

3.30%

0.07%

1.53%

0.01%

1.77%

0.06%

10.41%

0.08%

3.26%

0.01%

7.15%

0.07%

30.49%

0.15%

11.39%

0.01%

19.10%

0.14%

3.2.2

3221

201403-03 [+
20140418 { [

01442 A0 o [ b b
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6

2016

29

11

2013
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41
411
2003 63
1.5
49%
34.33% 16.67%
2016 6 30 37
100 QDI (LOF)
(LOF)
LOF
LOF
QDI
41.2
2014 12
17

29



4.2

4.3

431

432

29

S%




4.4

441

2016

2016

2016

442
2016 6 30
1.2968
1.0788
3.30%

4.5

1.2848

10

29

CPI

1.0818

3.51%

CP1

PPI



4.6

4.7

100%

2008

9

11

12 [2008]38

172

29



4.8

12

29



5.1

52

53

2016

13

29



6.1

2016

6

30

2016 6 30 2015 12 31
16,932,725.72 61,942,836.43
346,236.30 13,271,551.29
72,579.99 104,903.40
1,447,705,174.92 1,114,143,779.89
1,447,705,174.92 1,114,143,779.89
250,000,695.00 200,000,500.00
36,165,327.63 30,131,684.80
- 142,540,225.51
1,751,222,739.56 1,562,135,481.32

2016 6 30 2015 12 31
- 145,000,000.00
- 910,674.67
- 514,634.52
1,000,183.87 498,162.40
285,766.78 142,332.14
208,083.53 136,772.61
15,920.88 25,967.47

14 29




- 26,465.22
198,905.98 400,131.55
1,708,861.04 147,655,140.58
1,618,877,936.07 1,353,894,462.65
130,635,942.45 60,585,878.09
1,749,513,878.52 1,414,480,340.74
1,751,222,739.56 1,562,135,481.32
2016 6 30 1.0807 1,618,877,936.07
A 1.0818 1,028,522,561.77
C 1.0788 590,355,374.30

6.2
206 1 1 2016 6 30
2016 1 1 2016 6 302015 1 1 2015
6 30
68,725,497.16 63,954,514.58
1. 55,399,422.15 45,779,971.47
164,963.89 124,808.32
54,150,950.73 45,654,877.19
1,083,507.53 285.96
2. - 14,398,038.40 4,292,532.83
14,398,038.40 4,292,532.83
3.
-1,072,044.67 13,882,010.28
4. -

15 29




81.28 -
10,639,594.14 18,374,085.30
1 5,999,032.90 3,061,015.76
2 1,714,009.40 874,575.95
3 1,251,957.48 1,306,534.90
4 50,994.18 21,565.56
5 1,374,474.74 12,827,561.86
1,374,474.74 12,827,561.86
6 249,125.44 282,831.27
) 58,085,903.02 45,580,429.28
) 58,085,903.02 45,580,429.28

6.3

2006 1 1 2016 6 30
2016 1 1 2016 6 30

1,353,894,462.65

60,585,878.09

1,414,480,340.74

58,085,903.02

58,085,903.02

264,983,473.42

11,964,161.34

276,947,634.76

266,953,972.16

12,052,218.41

279,006,190.57

-1,970,498.74

-88,057.07

-2,058,555.81

1,618,877,936.07

130,635,942.45

1,749,513,878.52

2015

1 1

2015

6

30

835,630,156.08

18,994,525.12

854,624,681.20

16 29




45,580,429.28

45,580,429.28

17

29




6.4.2
- 38
(
[2010]5
> 2012 11
6.4.4
6.4.3

2006 1 1 2016 6 30

6.4.4

6.4.4.1

18

16

29

XBRL

3

80%

5%

1.3+1.1%

2016

2006

2

30

15



6.4.4.2

6.4.5
[1998]55
[2002]128 [2004]78
[2012]85
[2015]101
[2005]103
[2008]16
2008 9 18
[2008]1
@
)
3)
()]
20% 2013 1 1
1 1
1 1 1
50% 1 2013 1 1 2015 9
7 250 2015 9 8
) 0.1%
(6) ( )

19 29



6.4.6

6.4.6.1

6.4.6.2

6.4.7

6.4.7.1

64.7.11

6.4.7.1.2

6.4.7.1.3

64.7.14

6.4.7.2

64.7.2.1

2016 1 1 2016
6 30

2015

1

1
30

2015 6

5,999,032.90

3,061,015.76

1,465,671.77

459,154.11

6.4.7.2.2

0.70%

20 29




2006 1 1 2016 6 | 2015 1 1 2015 6 30
30

1,714,009.40 874,575.95

0.20%

6.4.7.2.3
2016 1 1 2016 6 30
A c
- 775,625.86 775,625.86
- 393,254 .87 393,254.87
- 1,140.47 1,140.47
- 1,170,021.20 1,170,021.20
2005 1 1 2015 6 30
A C
- 967,633.59 967,633.59
- 330,937.90 330,937.90
- 107.48 107.48
- 1,298,678.97 1,298,678.97
A C 0.40%
C 0.40%
H
H C
E C

21 29




6.4.7.3

6.4.7.4

6.4.74.1

6.4.7.4.2

6.4.7.5

2016

1 1 2016

6

30

2015

1 1

2015

6

30

16,932,725.72

129,471.37

41,609,662.21

36,642.28

6.4.7.6

6.4.7.7

6.4.8

6.4.8.1

6.4.8.2

6.4.8.3

6.4.8.3.1

6.4.8.3.2

2016

6

30

22

29



7.1

%

1 - -
2 1,447,705,174.92 82.67
1,447,705,174.92 82.67
3 - -
4 - _
5 250,000,695.00 14.28
17,278,962.02 0.99
36,237,907.62 2.07
1,751,222,739.56 100.00
7.2
721
7.2.2
7.3
7.4
7.4.1 2% 20
23 29




7.4.2

2%

20

7.4.3
7.5
1 - -
2 - -
3 - -
4 1,057,237,174.92 60.43
5 390,468,000.00 22.32
6 - -
7 - -
8 - -
9 - -
10 1,447,705,174.92 82.75
7.6
16 4.01
1 071640001 700,000 70,077,000.00
CP0O01
16 4.00
2 011699867 700,000 69,993,000.00
SCPO11
3 1380240 13 01 600,000 64,422,000.00 3.68
16 3.43
4 011699542 600,000 60,012,000.00
SCPO05
5 1280368 12 700,000 59,367,000.00 3.39
7.7

7.8

24

29




7.9

7.10

7.11

7.12

7.12.1

7.12.2

7.12.3

72,579.99

36,165,327.63

O | 0| N~ |W|IN|F

36,237,907.62

7124

7.125

7.12.6

25

29




8.1
()

1,522 675,770.41 | 764,492,295.48 | 74.33% | 264,030,266.29 | 25.67%

A
5,737 102,903.15 2,038,030.46 | 0.35% | 588,317,343.84 | 99.65%

C
7,259 223,016.66 | 766,530,325.94 | 47.35% | 852,347,610.13 | 52.65%

8.2
A 20,503.10 0.00%
C 305.80 0.00%
20,808.90 0.00%

8.3
0
0
0
0
0
0

26 29




A

C

2013

11

29

205,068,134.62

97,977,007.09

802,811,565.28

551,082,897.37

226,418,439.77

40,535,532.39

707,443.28

1,263,055.46

1,028,522,561.77

590,355,374.30

27

29




10.1

10.2

10.21

10.2.2

10.3

104

10.5

10

28

2016

29

7

30

2016

6

3



10.6

10.7

2 |952,905,068.54| 100.00% |1,109,000,000.00]  100.00% - i, i,

1 ; ; ; , ;

1 i} i i i} i

2 ; ; ; , ;

1 ; ; ; , ;

1 i} i i i} i

2 ; ; ; , ;
1

1
2
1998 29
2007 48

1
1
2
3
4
2

2016 8 26

29 29




