2016

2016 6 30

2016 8 26



2016

§1

2016 8 19

2006 3 9 2016 6 30



2016

§2

2.1

519941

2006 3 9

1,855,565,322.62

A C
A C

519941 519940

941,356,038.80 914,209,283.82
2.2

0 N O OB~ W N




2016

2.3

021-61009999

010-66105799

zhouyg@cxfund.com.cn

custody@icbhc.com.cn

4007005566

95588

021-61009800

010-66105798

2.4

www . cxfund.com.cn

68
55

36




201

6

§3

3.1
A C
3.1.1 (2016 3 9 (2016 3 9
-2016 6 30 ) - 2016 6
30 )
6,042,600.97 4,731,918.50
7,873,995.90 6,509,239.11
0.0084 0.0071
0.84Y% 0.71%
3.1.2 (2016 6 30 )
0.0064 0.0052
949,230,034.70 920,718,522.93
1.0084 1.0071
1 2016 9
2
3
3.2
3.2.1
3.2.1.1 A
0.28% 0.02% 0.63% 0.04% -0.35%

36




2016

3.2.1.2

0.25%

0.02%

0.63%

0.04%

-0.38%

-0.02%

0.66%

0.02%

0.41%

0.05%

0.25%

-0.03%

0.71%

0.02%

0.94%

0.05%

-0.23%

-0.03%

3.2.2

3.2.2.1

= Ik

[iad

L1

SO q8-0a-24 BRI

SOE-0403 PR Y

SO 180413 RSN

P =01 I 1= SSNHEAI ——"_

SOAE-04-2T  Hiiiig

2018-05-08 WU FL Sy

SO18-05.-23 MR

0180817 S

SOAE-OF-2T e

@ T @ @ o] ™ m [ T T SO [Nl
Qo - 7 ol Q Q T T o o g = ol
@ @m ® @ + i wooow W oo 8 o o
2 o Qg 9 2 9 2 o 2 9o 9 o Q
2 2 =z z z 2 2 B 2 2 2 2 2
o o O o =) o o o o o o o o
[ - B I b ol [ a & &8 &8 9o o
— Feler W AP A5 R AKE S i S TP — Bl A P Rt A R AR S SRR G

36




2016

3.2.2.2 C

1 2006 3 9

2006 3 9 2016 6 30

2 6

80%

S%



2016

8§ 4
4.1
4.1.1
2003 63
1.5
49%
34.33% 16.67%
2016 30 37
100 QDI (LOF)
(LOF)
LOF
LOF
QDI
4.1.2
LOF
2016 3 9 5
2011 2
LOF

36




2016

4.2

4.3

4.3.1

4.3.2

36

S%




2016

4.4

4.4.1

4.4.2

1.0084

0.94%

4.5

10

36

1.0071

0.71%

1.0084

0.84%

1.0071

0.94%



2016

4.6

2008

11

9

12

36

[2008]38

172



2016

4.8

12

36



2016

§5

5.1

5.2

5.3

2016

13 36



2016

6.1

2016

§ 6

6

30

2016

6

30

60,360,571.

1,236,607.

1,647.

1,564,769,078.

1,564,769,078.

230,000,245.

20,531,088.

1,876,899,238.

65

2016

6

30

5,163,019.

60

1,071,208

.45

306,059.

54

301,418.

90

26,342.

77

14 36




2016

82,631.76

6,950,681.02

1,855,565,322.62

14,383,235.01

1,869,948,557.63

1,876,899,238.65

2016 6 30 1.0078 1,855,565,322.62
A 1.0084 941,356,038.80
1.0071 914,209,283.82

2006 3 9 2016 6 30 2016 3
9
6.2

2006 3 9 ( ) 2016 6 30
2016 3 9 ( ) 2016 6

30

20,859,362.37

15

17,101,803.19

36

579,758.26




2016

3,608,715.54

[Sa N>

6,476,127.36

4,022,686.68

1,149,339.06

1,132,172.18

19,340.47

g~ |lwW(N|F-

61,162.31

61,162.31

91,426.66

14,383,235.01

14,383,235.01

6.3

3 9 2016

( )

30

6 30

2006 3 9

2006 3 9

) 2016

6 30

1,855,565,322.62

1,855,565,322.62

14,383,235.01

14,383,235.01

16




2016

1,855,565,322.62 14,383,235.01 1,869,948,557.63
2016 3 9 2016 6 30 2016 3 9
6.1 6.4
6.4
6.4.1
“ " 2015 11 30
( 13 ” )
( [2015]2772 )
2016 3 9
A
c
( “ ” )
2006 2 4 2016 3 4 1,854,946,679.80
618,642.82 1,855,565,322.62
1600097

17 36




2016

6.4.2

6.4.3

[2010]5

2016 3

6.4.4

6.4.4.1

6.4.4.2

80%
( " ” ) 2006
" ” )
XBRL 3 <
16
2016 6
2006 6 30
12 31
6 30

18 36

15

6.4.4

2016



2016

6.4.4.3

6.4.4.4

6.4.4.5

19 36



2016

6.4.4.6

6.4.4.7

6.4.4.8

20 36



2016

/( )

6.4.4.9 /( )

6.4.4.10

0.7%

0.2%

21 36

0.4%



2016

6.4.4.11

100%

6.4.4.12

6.4.4.13

[2008]38

(AMAC)

[2007]21

22 36



2016

2015 1
6.4.5
6.4.5.1
6.4.5.2
6.4.5.3
6.4.6
[1998]55
[2002]128 [2004]78
[2012]85
[2015]101
[2005]103
[2008]16
2008 9 18
[2008]1
€y
@)
©)
@)
20% 2013 1 1

23 36



2016

24



2016

6.4.8.2
6.4.8.2.1
2006 3 9 ( ) 2016 6 30
4,022,686.68
1,654,913.79
1 2006 3 9
2 0.70%
Ex + H E
6.4.8.2.2
2006 3 9 ( ) 2016 6 30
1,149,339.06
1 2016 3 9
2 0.20%
Ex + H E
6.4.8.2.3
2006 3 9 ( ) 2016 6 30
A ¢
- 63.84 63.84
- 542,662.86 542,662.86
- 492,997.51 492,997.51
- 1,035,724.21 1,035,724.21
1 2006 3 9
2 C 0.40%
C 0.40%
H Ex +

25

36




2016

6.4.8.3

6.4.8.4

6.4.8.4.1

6.4.8.4.2

6.4.8.5

2016

3

9 (

) 2016

6

30

60,360,571.74

435,094.04

6.4.8.6

6.4.8.7

6.4.9

6.4.9.1

6.4.9.2

2016

6

2016

2016

30

6

3

9

30

26 36

1,236,607.33



2016

6.4.9.3

6.4.9.3.1

6.4.9.3.2

27 36



2016

8§87
7.1
%
1 - -
2 1,564,769,078.80 83.37
1,564,769,078.80 83.37
3 -

28 36




2016

7.4.2

2% 20

7.4.3
7.5
1 51,405,778.80 2.75
2 - -
3 421,128,000.00 22.52
421,128,000.00 22.52
4 491,541,300.00 26.29
5 600,694,000.00 32.12
6 - -
7 - -
8 - -
9 - -
10 1,564,769,078.80 83.68
7.6
1 160207 16 07 1,800,000 179,442,000.00 9.60
2 160210 16 10 1,200,000 119,940,000.00 6.41
3 150201 15 01 600,000 60,966,000.00 3.26
4 011699320 | 16 600,000 60,078,000.00 3.21
SCP002
5 1480146 (14 500,000 54,685,000.00 2.92
1.7
7.8

29

36




2016

7.9

7.10

7.11

7.12

7.12.1

7.12.2

7.12.3

1,647.49

20,531,088.29

Ol (N[ojO|~[W[IN|F
I

20,532,735.78

7.12.4

7.12.5

30 36



2016

7.12.6

31 36



2016

8§88
8.1
)

4,862 193,614.98 260,012,200.00 | 27.62% 681,343,838.80 72.38%

A
8,164 111,980.56 50,002.25 0.01% 914,159,281.57 99.99Y%

C
13,026 142,450.89 260,062,202.25 | 14.02% | 1,595,503,120.37 | 85.98%

8.2
A 198.99 0.00%
C 5,300.51 0.00%
5,499.50 0.00%

8.3
A 0
C 0
0
A 0
C 0
0

32 36




2016

§9

33

36



2016

§ 10

10.1

10.2

10.21
2016 6 3

2016 7 30

10.2.2

10.3

10.4

10.5

10.6

34 36



2016

10.7
10.7.1
2 _ _ _ _ _
2 _ _ _ _ _
1 _ _ _ _ _
2 _ _ _ _ _
1 _ _ _ _ _
10.7.2
64,850,930.33 100.00%  [26,319,000,000.00 100.00% - -
1
1
2
1998 29
2007 48
1
1
2
3
4

35

36




2016

36

36

2016

8

26



