Hzy o |}

2016 6 30

¥ ‘2016 8 26



H#y v | 2016

Hw a
a %o
H .
T 73
G 2016 8
p
Y
3 b
N1l
T F
2016 1

i 1
HG
Q@ #
H 0A
M By
LY T
G p b
aNKx A
A
A
2016 6
2

T 34

30

272 NoH R

)



H#y v | 2016 A

i 2
2.1
Hzy o |
p H#y
h 9 519989
9 519989
b
2008 12 29
H K 'E
T '3 M E
5,952,667,105.33 M
b
22 ¥
h* v H L~ G
- o L I e
W L A
wv v “ h
AT GYo3uwh: O v kbvoe
vE T 20% va v 7
F© wvo3v¥ A
3 %o T nv ! 90%+T 800 I 10%
wi b T Ve
S G )
- T T zv
A
2.3 -
H K'E |T 3 M E
1
H 021-61009999 010-66060069
zhouyg@cxfund.com.cn tgxxpl@abchina.com
F 4007005566 95599
D 021-61009800

010-63201816




H#y v | 2016 A

24 H

www.cxfund.com.cn

Kk M T 68 9



H#y v | 2016 A

3 h Vv
31h v
1B “H
3.1.1 (2016 1 1 -2016 6 30 )
-99,332,501.14
£ -167,373,816.92
\4

T 34




Hzy ¢ | 2016 A

—Ig
J—

322 Y M [v (e

b 3 %0

118.09%
106.28%
594 47%

2008-12-20

2009-05-15

2009-09-29 4 [---

2011-12-30 1 |-~

BAB-OE-AE A [t oo R
2015-09-30

2016-02-14 |-+

| ¥y 2008 12 29 2016 6 30 A

2a N ) H e pww T A T



H#y v | 2016

\

34



H#y v | 2016 A

H # Toar
a HT V©
Hz 00 | H VW vk
a
AE" « a T A
_ W K'E® « a _
" .
a H Vvl a
Hz v | a H
GV} a H=z
a H v
v vEF a H
# H# 0
v b A
"la K K Y H 9 %o
2a Fes Y R -3 b Aw
%oA\
42 P b H
p-H vé T F Tiir 7
a TNN " M 2 b M Fe
w A 2015 Y e T
~E1FE [ Fi D _ i P i b A
YO He abHe w EAw v W H 2a
NN At b H L F 7 *zwu
M z A
4.3 . pE " F
431°E L :
pTE E L - E Lo _ o
v [ L~ b L a G E At A
T E ’ Y aN T H Y E
A
8 " 34




H#y v | 2016 A
432 u F
p- n i 0 e N . b0 oa
b’ E E i F 3 E 56 v
0 u A
4.4 . P 3
441 D b Ne
2016 Y " n Ny Ov W i L
G T A ! o A6 He n
I Do .n Z W A2016 ::AN T - w 0 H
A E W 7 CPI n A
2016 W £ U v v 4 wmV b AW
" h # . Y1 H T O A5
M™# [ ' P v L " H bi " FH
he Ay ¥ F W ~» +ry b A6 m H
p W 170 b FuW A
A H ¥ v Ly ~ e b H Y b
z Ty n A
442 p 3
- M [ vy 1.436°H M [V y -1.24% Y
vy 1.929H 3 %o W -0.15% * w 0.21%A
45 a v o3 Y
[ v 2 VR b * v
3 A 3 ¥ Y CPIV B PPI
v AT b w ¥ kET T . A ¥ v T~ 39
* al v A" v 3P v - y4 “ H N~
v v h: 0 v FA W \ A T BWeH
¥ o P v =1 A %o
9 T34



H#y v | 2016 A
“ 9 W r - N o .
3 A z ¥ Ty TE 4 o A
{ URE ' A 2 L Ty
1 H o A L gy ~ @ 5 =T
i~ ‘“’ © Jud o [ Bow 0 A
4.6 . p Ty H
T F w2008 9 12 © [2008]38° &é" 6 W =
Tyvs3t I H KE ~ YW ''E* L~ L 3a&dna
Ty N 2Tv b a a
0 a a a HuF Yi HO W
3 F A "ab Y F 3 ® - i Ty A
b abTvy_ ~ Y F Ftv 7y E
Ty b F F TATy _ LwTv b 172 ys': A
cTv Y EC b "HNe  ~ W A W HF " E
x Ty A
abTy N b K v £ I A D~ LTy 7 E FA
47 . P £ Ne ’
i Ne 41yl b -
z Ne A
Ne 41 I
1a M M No
2a No W M Tvb Y6 Vv’
3a Neo 0 LT ’
43 F [T b Ne ’
53 &) T " Ne
6a Ne o [ W Ne 1 ~ Ne 12
Ne ©°bva " Ne 50%
10 " 34



H#y v | 2016

\

7a

8a

4.8

11

T34



H#y v | 2016 A
S -
5.1 p - H
Hzyv b} T T '3 M EH
e } T yi H#vy ¥ F Ta
é Hzyv} F 1 - Hzy v | F |
H K'E® 2016 1 1 2016 30 b~ a
W U yF~ L HK v
# W A
52 . P b Har v aZ No
W' H K EX b a “Irv a
M E a Z Ne b M #
W’ p- H ve | 1 v TN b
H A
53 . A T FH D a %o 0
W™ H KE  H Huk e |
wiliir 7 L Hzy v |
\ T F ar v Ne ' Fw a a
%o A ” 0 * u A
12 " 34



H#y v | 2016 A

6 A Fw ~ ~
61 ¥ ¥
w hy' Hzyv} F
2016 6 30
{8
2016 6 30 2015 12 31
190,051,835.81 1,080,047,962.66
§) 9,501,469.15 21,047,327.14
¥G 2,476,293.04 2,984,123.59
* 8,679,866,837.00 9,224,698,012.74
i T 1,694,128,918.42 1,281,091,739.44
v 6,985,737,918.58 7,943,606,273.30
g~ * - 350,001,325.00
F 18,183,616.79 -
# 146,344,773.02 176,632,293.50
# - -
55,507,800.93 25,740,414.15
[ - -
* 9,101,932,625.74 10,881,151,458.78
\7 bRy

2016 6 30

13 "34

2015 12 31




H#y v | 2016 A

688,737.74 688,737.74
V- 40,168.24 338,973.74
0 # - -
\Y; - -
i v 376,559.96 333,544.49
. 554,717,064.39 1,615,028,027.29
5,952,667,105.33 6,373,696,755.76
Ne # 2,594,548 ,456.02 2,892,426,675.73
8,547,215,561.35 9,266,123,431.49
Y 9,101,932,625.74 10,881,151,458.78
‘ 2016 6 30 M [ v 1.436"H M 5,952,667,105.33
m A
6.2 #
w h:' Hzy?v | F
2016 1 1 2016 6 30
18 "H
2016 1 1 2016 | 2015 1 1 2015 6
6 30 30
Wa -89,655,402.83 322,945,021.59
1.2 - 162,266,627.58 47,779,058.81
i T £ - 1,808,400.92 2,006,636.09
Vb2 - 159,894,359.78 45,503,428.89
ao |_¢ ~ _ _
A R 563,866.88 268,993.83
iTz ~ - -
2. ) Yo - - -185,778,081.37 296,657,179.97
i T -176,923,225.55 176,924,853.39
v b -13,566,978.46 118,743,775.74
i _ _
2 4,712,122.64 988,550.84
3.EHEVI™ ° YIo-L
- -68,041,315.78 -23,921,960.04
4. Q LI O - -
501 77 yr-= - 1,897,366.74 2,430,742.85
P KA 77,718,414.09 29,276,423.39

14

T34




H#y v | 2016 A

T 31,515,183.30 6,948,422.46
2 9,004,338.12 1,985,263.55
3 F 18,008,676.12 3,970,527.14
& 9,419,080.00 6,828,890.70
5 # ¥ 9,601,244.85 9,373,486.96
[ P 2 Y F 9,601,244.85 9,373,486.96
6 i1 169,891.70 169,832.58
2 A # T YT -L
S -167,373,816.92 293,668,598.20
arZ " r1© [ L~
|- ' ' Y -167,373,816.92 293,668,598.20
6.3 - rv-i-
w h:' Hzy?v | F
2016 1 1 2016 6 30
18 "H
2016 1 1 2016 6 30
Ne
wa A -
oy 6,373,696,755.76 2,892,426,675.73 | 9,266,123,431.49
H A i
rvi* -~ - -167,373,816.92 | -167,373,816.92
s -
ira M
* vi®
oy L —_ -421,029,650.43 -130,504,402.79 | -551,534,053.22
1
iT 1 4,977,031,688.12 2,060,895,428.04 | 7,037,927,116.16
-5,398,061,338.55 -2,191,399,830.83 | -7,589,461,169.38
a M
Ne = °
rviz v
yYr-© -
3 n
g v 5,952,667,105.33 2,594,548,456.02 | 8,547,215,561.35
2015 1 1 2015 6 30
No
wa A - 377,345,769.48 148,193,095.27 525,538,864.75

15 T 34




H#y v | 2016 A

16

T 34

rv
H A -
[ i~ - - 293,668,598.20 293,668,598.20
5 -
- M
* vi®
~ oy LI,' L= 1,378,188,244.13 2,280,323,141.93 | 3,658,511,386.06
L
TT1




H#y v | 2016 A

T GE Vaoszva F Yozuh:® v O bV G v b
T 20% G b G T 20% [ W oyp
Vlbve v 5%A 3 %' T nv ' 90%+T 800
I 10%A
e | H W T E e b 7T
W h WE T v ¥ A
642 ¢ L
F Ty, ° on r L )e 2006 2 15
Bo3Ww %t - %t 38 1 rw %iai 03 ¥ %ot vMao
3% %ot yiir 7 (YW, T o3w %t L) L~ - T
w'E [2010]5" & } H XBRL 37 < \ Syt T
F3 Vwe 2012 11 16 e | w 3k 1 LA

6.4.3 o3 W %ti it 7

F L 03 W %o v a i = 2016 6 30 F
' 42016 't A rvi- A
6.4.4 ¢ w T yi
6.4.4.1 W av T b W W
W av T b W w A
6.4.4.2
0 W A
6.4.5
[1998]55 © @& a F e |} 1a
[2002]128° &7 & F i 1a [2004]178" &~ &
F Ta [2012]85 © @& a = a v’ o6
E" I N * Ta [2005]103° &~ & Ne
" Tas: °~  [2008]16~° &7 6 A Fooo A
T b Ti F G 2008 9 18 © é | "6 A F
< b Ta [2008]1~ & a = "Go3

17 "34



H#y v | 2016 A

n 117 F F b~ h l
@)y 0 n b 6 3 b 3 A
) yv avfg e 7 @ 3 o3
(c) Dbu K Ne T | K O M A
® < ao3 @ A
(d) ) a #z "V o2 7 E-ao v}
o} Yo 2% @ A 2013 1 1 ~ 0
- Q. ' le VP~ le ~ 710
n ~ ’ le Y 1~ 1 " 50% ~
’ 1 i 25% - it W 20%
A
e vF 0.1% A Ty b S
) ¢ @, ) Ne T6 " b @.
A
{8
2016 6 30 2015 12 31
A ~ 688,737.74 688,737.74
‘ [ ¥ FO . 0v f# n 9 # NoA
6.46" v
6.4.6.1 L~ [T z 7 v o f :
L~ i1 z 7 v i A
6.4.6.2 b 0 7 N7
5 E ~
H K E
T '3 M E rT '3
L
Fom E " I FL- K
H - 6" 7 7 “" 7
H - 4" " 75 * 7
H-n, 27 * 75 * 7
H-n, 17 75 * 7

18

T34




H#y v | 2016 A

H- 3 % . * %
H- 1 7 7 . * 7%
6.4.7 i 7 v

6.4.7.1 v R I

6.4.7.1.1
1B “H
. 2016 1 1 2016 6 30
\
‘ D
F 1,202,282,312.46 18.19%
‘ 3 - i " Y"H A
647127 }°
{1 B H
. 2016 1 1 2016 6 30
\ v b
D
- 2,075,152.87 0.44%
‘ 3 h " T OYH U A
647137 }
1B “H
. 2016 1 1 2016 6 30
\ v b
’ D
F 90,000,000.00 1.10%
‘ e 7 ” " iH v 7 A
6.47.1.4
i - 0 " 1 "H A
6.4.7.1.5 o’ £
{8 "H
y 2016 1 1 2016 6 30
\l £ \l O+
£ O£ [0)
D D

19 " 34



H#y v | 2016 A

F 999,458.93 17.19% 353,792.05\ 10.28%
‘ : o~ " Y'H ¢ A
64727
6.4.7.2.1
{8 "H
2016 1 1 2016 6 o
2015 1 1 2015 6 30
30
s
31,515,183.30 6,948,422.46
iT 0
1,552,731.44 374,320.40
Yo K'E" | Y7 v o 0.70%
v Ny oA
E oy = w “rov!o0.70%/
6.4.7.2.2
{1 B “H
2016 1 1 2016 6 30 2015 1 1 2015 6 30
s
9,004,338.12 1,985,263.55
L 3 M E | % Y7 v 0.20%
- - oA
E w' =|k W Y7 ov 0.200/
6.4.7.2.3
1B “H
Q" 2016 1 1 2016 6 30

20 "34




H#y v | 2016 A

T 3 35,747.92
F 33,320.34
3,295,512.41
oo\ F - w T rovo 0.40% v
v LA
E u' Fo=fw T rov! 0.40%/
6473b " 3 v F( )
i - L7 3 A - A
6.47.4N7 '
6.4.7.4.1 p . ’
M YPB" M
2016 1 1 2016 6 (2015 1 1 2015 6 30
30
. ~ 2008
12 29 -~ M - -
A M 13,691,185.48 -
Y - 13,691,185.48
Nei * ™ - -
P ME W™ 10,000,000.00 -
M 3,691,185.48 13,691,185.48
M\l
0.06% 0.78%
M 4]
6.4.7.4.2 . H . :
M YP" M
2016 6 30 2015 12 31
" M M
\l M \l M
M M
0 0]
H- 47
- » 256,488,784.53 4.31% 151,805,188.00 2.38%
8
H - 6~
- » 104,693,794.27 1.76% 92,691,425.55 1.45%
8
H-n, 17
- » 12,290,084.85 0.21% 12,298,957.56 0.19%
8
H-n, 2° 28,551,034.98 0.48% - -

21 T 34




H#y v | 2016 A
ap 7/8
H- &
w0 - - 561,740,741.66 8.81%
78
H- T
ap - - 9,700,577.20 0.15%
78
6475 7 G o | * £ ~
Y B "H
2016 1 1 2016 6 30 2015 1 1 2015 6 30
0 # ” ¢ # ”
T 3
190,051,835.81 1,500,695.59 161,694,974.22 1,337,985.52
‘E:
‘ T 3 F L eT
K ES O “6 2016 6 30 "o W, 9,501,469.15"HA (2015 12
31 ¢ 21,047,327.14 "H)
6.4.7.6 pab” oo
i - o~ 7 A
64771 17 H
" 3 ) YW E W E A
648 ~ 2016 6 30 ~ i F
6.4.8.1 0/ 6 | e i F
- 6/ 06 } i FA
6.4.8.2 A (
¥ B “H
9 A A .. Ty
A TviyYE 1 E
K |2016 6| x
300166 H 8 A 27.47 - -| 2,122,418| 54,174,822.79 58,302,822.46| -
V2016 5] x
002373 1 i 14.94 - -| 1,955,588 33,107,128.13| 29,216,484.72| -
: 2016 4| x
600576 1 i 22.35 - -| 1,150,534| 20,197,578.27 25,714,434.90| -
2016 6] x 2016 7
300246 29 A 30.31 1 32.20 497,076( 15,385,755.52 15,066,373.56| -
22 " 34




H#y v | 2016 A
K 2016 6| x
300353 »3 A 22.09 - - 599,398| 10,402,330.79 13,240,701.82| -
6483 V| Thu v
6.4.83.1 v
2006 6 30 L H v b vF
F ¢ ¥ 199,999,380.00'H 'y WV |bwu '
LA "H
v Fn A [ TviyE S Ty
1580017 15 v 02 2016 7 7 107.00 500,000 53,500,000.00
14 \
1580070 02 Y 2016 7 7 106.71 200,000 21,342,000.00
1580084 157 v 2006 7 7 107.55 300,000 32,265,000.00
150302 15 % 02 2016 7 6 100.64 3,000,000 301,920,000.00
4,000,000 409,027,000.00
6.4.8.32" v
2016 6 30 H O} A v F
F ¢ 120,000,000.00"H ¢ 2016 7 7 [ A P
F vk o/ n - v F D
4w % f T bvevU | 7 o A
i 7 o
7.1 .
y B "H
. \J ao D
-y
1 1,694,128,918.42 18.61
iT 1,694,128,918.42 18.61
2 6,985,737,918.58 76.75
iTU 6,985,737,918.58 76.75
3 - -
4 - -
5 y ~ ap _ B
Ty y " N - -
23 T 34




H#y v | 2016

\

) 199,553,304.96 2.19
TN 222,512,483.78 2.44
9,101,932,625.74 100.00
t |_ A
7.2 3 Ne
7.2.1 3 Ne P
1B "H
i 3 # E'HeEv™ "H \ RN O)
A a a a 3 - -
B 3 18,539,141.85 0.22
L 3 786,093,942.70 9.20
D % - -
E 3 - -
F 0 3 44,150,789.70 0.52
G a0 3 - -
H 3 - -
H b a » H F
I ; 762,042,188.18 8.92
J 3 - -
K ap 3 _ _
L F k3 15,657,235.00 .18
M F3 40,662,742.96 0.48
N Za E” 3 - -
0 Fak T k3 - -
P 13,757,818.00 0.16
Q g v b - -
R A | 3 13,225,060.03 0.15
S - -
24 " 34




H#y v | 2016

\

. . - - \ Ty
] E'He v o~ o
1 600728 7,091,195 68,926,415.40 0.81
2 002405 2,530,592 62,252,563.20 0.73
3 002402 2,280,987 61,700,698.35 0.72
4 300369 1,453,403 61,493,480.93 0.72
5 002230 1,784,916 58,634,490.60 0.69
6 300166 2,122,418 58,302,822.46 0.68
7 600745 2,106,959 56,550,779.56 0.66
8 300007 1,665,675 46,505,646.00 0.54
9 300367 z 1,838,301 45,645,013.83 0.53
10 | 002410 3,047,729 43,582,524.70 0.51
) LY N G H K E
8 ~ www.cxfund.com.cn™ A A
7.4 b N (i
7.41  §” A “rTva2w |20
B "H
- - ;- y A “ Ly o
1 000988 159,320,718.93 1.72
2 600570 104,121,122.07 1.12
3 600172 88,368,286.27 0.95
4 600728 % 80,925,704.44 0.87
5 600745 M 76,462 ,206.22 0.83
6 000555 H 71,867,275.21 0.78
7 300059 70,227,855.67 0.76
8 000697 65,075,493.71 0.70
9 600718 64,320,748.13 0.69
10 002410 63,189,378.15 0.68
11 002488 M 61,938,114.21 0.67
12 002230 61,002,367.78 0.66
13 300367 z 58,870,833.69 0.64
14 300007 58,387,109.28 0.63
15 002308 e M 52,823,691.25 0.57
16 300275 52,166,435.72 0.56

25 "34




H#y v | 2016

\

17 002402 51,427,623.47 0.56
18 300246 51,246,641.28 0.55
19 600895 50,504,526.75 0.55
20 600645 T A 49,803,332.10 0.54
‘ 'y~ /M™MF¥ L YA "YEBY ~ - i
A
7.42 V¥ F A “Tvaw |20
B * "H
- | v E v A “rv ooy
1 000988 ) 162,172,103.74 1.75
2 600570 91,821,677.89 0.99
3 000848 75,318,635.57 0.81
4 600172 75,205,951.52 0.81
5 600895 73,952,322.84 0.80
6 600588 i 69,581,628.46 0.75
7 300059 K 68,834,961.92 0.74
8 002488 M 60,985,437.53 0.66
9 000555 H 58,505,845.49 0.63
10 600718 K 57,359,480.87 0.62
11 300246 56,733,640.33 0.61
12 002385 56,607,763.01 0.61
13 600410 \ 53,333,455.09 0.58
14 300016 3 50,496,273.72 0.54
15 002273 ®© 50,225,338.73 0.54
16 300216 \l 49,876,862.45 0.54
17 300146 oF} 49,833,911.56 0.54
18 002189 2 49,713,423.64 0.54
19 000697 48,224,698.91 0.52
20 600887 4Z M 46,378,404.82 0.50
‘ 'y~ /™M¥% L y M TEE&Y - il i
A
743y~ (R ~
Br "H
y - " 3,607,632,622.16
ME T 3,002,186,622.27
26 T34




H#y v | 2016

\

Iy L V¥ e - L y
- TeE&Y Y 1T b T A
7.5 VE N ¢}
y B H
~ v b E"HE v \l Ty Uy
1 v 77,015,000.00 0.90
2 - -
3 v 5,325,170,000.00 62.30
iT ¥ 5,325,170,000.00 62.30
4 o3V | 1,570,766,918.58 18.38
5 o3 |— - -
6 | T 9,885,000.00 0.12
7 " v v 2,901,000.00 0.03
8 3 9 - -
9 (7 - -
10 6,985,737,918.58 81.73
7.6 E"HE v \ “ry o Lgp v}
y B "H
. . . . - - \ v
U Fn v b E"He v e
1 150215 15 15 | 13,800,000 1,380,000,000.00 16.15
2 150408 15° 9 08| 6,800,000 686,460, 000.00 8.03
3 140208 14 08 | 4,300,000 438,428,000.00 5.13
4 150416 15° 9 16 | 4,000,000 400,000, 000.00 4.68
5 100303 10 ¥ 03| 3,900,000 393,393,000.00 4.60
7.7 E°HE v \ “rvy o A - F
Qo FA
7.8 E"HE v \ 1Ty o Ln

27

T34




H#y v | 2016

\

ap

L

7.9 E"He v \I v o £l
A
7.10 ’
A
711 ' :
v A
7.12
7.12.1 p (&Y FT hr ¥
L pl [E a A
7.12.2 b (&Y T b ¥
A
7.12.3 S
¥y B "H
1 G 2,476,293.04
2 F 18,183,616.79
3 Z -
4 Z 146,344,773.02
5 55,507,800.93
6 [T -
7 -
8 [T -
9 222,512,483.78
7.12.4 G ©v}
G v FA
7125 [ v T i ’
Y B ‘H
. i Ne ‘E"H|\ v
l E V o~ 0T l
28 " 34




H#y v | 2016 A

| 1 [ 300166 [x  H| 58,302,822.46 0.68 | x A
7.12.6 i Ne
G 7" A& ~“ Ne H b, h A

29 " 34



H#y v | 2016

\

i 8 M . H
8.1 M . I .
M YB' m
@
() ' ™ AV V|
M M
(0] D
23,288 255,610.92 | 5,173,133,582.28 | 86.90% 779,533,523.05 13.10%
8.2 . L 3, '
M S m” \l M D
L3.
1,229,848.95 0.02%
8.3 . L 3. M A ’
M M~ M~
xET\
0-10
0-10

30 "34




H#y v | 2016 A

i 9 M T B
1B ™
" 2008 12 29 ° M 819,356,829.46
M 6,373,696,755.76
M 4,977,031,688.12
M 5,398,061,338.55
Ndl *m ~m i y"" 1~ -
M 5,952,667,105.33

31 "34




H#y v | 2016 A
i 10 Hb

10.1 L w_

° M w A
10.2 I . F L R
10.2.1 K

p 1 H T ® 7 ® 2016 6 3 0w
- ~ A

% ¥ v 2016 7 30 - ® bP K
« A
HE - H r 0 é

E TA

10.2.2 F R
F p 0 Hi * A
10.3 . a *a 3 F
i A ¥ a 3k A
104 f
0 i A
105y Wy Hl- !
y HF A

10.6 3 ST I | '

- a [ A

32 " 34



H#y v | 2016 A

10.7 FE* " +yH 7

33 " 34



H#y v | 2016 A

F - - 466,000,000.00 | 5.67% - .
K F - - 223,000,000.00 | 2.72% - -
|— 20,405,677.53 4.33% 487,000,000.00 5.93% - -
T FE 17,256,147.80 3.66% 2,820,000,000.00, 34.34% - -
TH - - - - - -
|_ - - - - - -
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