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519987
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2009 7 30
32,137, 852. 06
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2.3
021-61009999 010-67595096
zhouyg@cxfund. com. cn tiangingl. zh@ccb. com
4007005566 010-67595096
021-61009800 010-66275853
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§3
3.1
311 2016 2015 2014
-6, 673, 246. 18 28,114, 031. 29 50, 641, 812. 29
-12, 012, 196. 30 19, 346, 297. 51 50, 477, 817. 98
-0. 2948 0. 2201 0. 2374
=27.31% 15. 43% 26. 04%
-18. 85% 36. 99% 28.50%
3.1.2 2016 2015 2014
2,666, 694. 71 20, 033, 595. 15 13,935, 162. 84
0. 0830 0. 4648 0. 1001
34, 804, 546. 77 63, 134, 361. 97 153, 085, 923. 98
1. 083 1. 465 1. 100
3.13 2016 2015 2014
22.29% 50. 69% 10. 00%
1
2
3
3.2
3.2.1
=0. 73% 0. 64% 1. 26% 0. 50% —-1.99% 0. 14%
1. 69% 0. 83% 3. 93% 0. 53% —2.24% 0. 30%
—18. 85% 1. 76% —6. 63% 0. 98% -12. 22% 0. 78%
42. 86% 1.97% 36. 54% 1.25% 6. 32% 0. 72%
79. 04% 1. 73% 39. 63% 1. 14% 39. 41% 0. 59%
22.29% 1.62% 8. 76% 1.13% 13.53% 0. 49%
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3.3

2016 1. 000 | 3,506,659.91 | 839,253.55 | 4,345,913.46
2015 mm—
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§ 4
4.1
4.1.1
2003 63
1.5
1.65 44. 55%
31.21% 15. 15%
4. 55% 4. 54%
2016 12 31 47
100 (LOF)
(LOF)

LOF

LOF
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4.1.2

2007 7

2011 3
30
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4.2

4.3
4.3.1

12 64
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4.3.3

5%

4.4
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2016

2015

2016 1
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4.5
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2016
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4.8

2016

1.00

3

1/2
2016 3 19
2015
2016 3 22
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12 10%
30%
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4.9

410
2016 2 25 2016 5 20

2016 12 31
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5.1

§5

18

64



2016

6.1

§6

1700171

6.2

19
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2017

3

23
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2016

8§87
7.1
2016 12 31
2016 12 31 2015 12 31
74.7.1 4, 894, 400. 57 3, 536, 227. 87
295, 814. 25 285, 519. 34
9, 550. 98 219, 153. 12
7.4.7.2 24, 466, 474. 82 60, 058, 481. 45
24, 466, 474. 82 60, 058, 481. 45
7.4.7.3 - -
74.74 5, 000, 000. 00 -
1,000, 159. 17 10, 676. 93
7.4.75 3,387.77 1, 256. 82
494. 07 -
7.4.7.6 - -
35,670, 281. 63 64, 111, 315. 53
2016 12 31 2015 12 31
7.4.7.3 - -
507, 545. 04 -
79, 742. 77 337,334. 14
44, 910. 62 81, 797. 63
7, 485.09 13,632. 94
1.4.7.7 50, 752. 23 244, 114. 60
21 64




2016

7.4.7.8 175,299. 11 300, 074. 25
865, 734. 86 976, 953. 56
7.4.7.9 32, 137, 852. 06 43, 100, 766. 82
7.4.7.10 2,666, 694. 71 20, 033, 595. 15
34, 804, 546. 77 63, 134, 361. 97
35,670, 281. 63 64, 111, 315. 53
2016 12 31 1. 083 32,137, 852. 06
7.2
2016 1 1 2016 12 31
2016 1 1 2015 1 1
2016 12 31 2015 12 31

-10, 723, 529. 65 24,521, 519. 44
L. 85, 595. 55 139, 043. 12
7.4.7.11 58, 827. 51 138, 852. 43
- 190. 69
26, 768. 04 -
2. o -5, 480, 051. 37 32,901, 697. 07
74.7.12 -5, 813, 958. 85 32, 351, 018. 93
7.4.7.13 - 169, 259. 21
7.4.7.13.5 - -
7.4.7.14 - -
7.4.7.15 - -
7.4.7.16 333, 907. 48 381, 418. 93

3. “© 74717
-5, 338, 950. 12 -8, 767, 733. 78
4. 1 ” _ _
5. “ 7.4.7.18 9, 876. 29 248, 513. 03
1, 288, 666. 65 5,175,221.93
1 7.4.10.2.1 661, 206. 46 1,878, 970. 50
2 7.4.10.2.2 110, 201. 12 313,161. 79

22
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7.47.19 342,622.6; 2,674,188.0;
6 7.4.7.20 174,636.3é 308,901.61
' ~12, 012, 196. 30 19, 346, 297. 51
' 12,012,196.3; 19,346,297.5;
7.3
2006 1 1 2016 12 31

2006 1 1 2016 12 31
43, 100, 766. 82 20, 033, 595. 15 63, 134, 361. 97
- -12,012,196.30 | 12,012, 196. 30
- ~10, 962, 914. 76 ~1,008,790.68 |  -11, 971, 705. 44
5, 151, 408. 58 462, 592. 42 5,614, 001. 00
~16, 114, 323. 34 ~1,471,383.10 | -17, 585, 706. 44
. - ~4, 345,913, 46 ~4, 345,913, 46
32, 137, 852. 06 2, 666, 694. 71 34, 804, 546. 77

205 1 1 2015 12 31
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139, 150, 761. 14 13,935, 162. 84 153, 085, 923. 98
- 19, 346, 297. 51 19, 346, 297. 51
-96, 049, 994. 32 -9, 178, 999. 52 -105, 228, 993. 84
1. 105, 134, 479. 14 81,579, 421. 92 186, 713, 901. 06
2. —-201, 184, 473. 46 -90, 758, 421. 44 —-291, 942, 894. 90
- -4, 068, 865. 68 -4, 068, 865. 68
43, 100, 766. 82 20, 033, 595. 15 63, 134, 361. 97
7.1 7.4
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[2008]38

(AMAC)

29 64
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2015

15

1
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7.4.5
7451
745.2
7.45.3
7.4.6
[1998]55
[2002] 128 [2004]78
[2012]85
[2015]101
(20051103
[2008] 16
2008 9 18
[2008]1
[2016]36
[2016]140
[2017]2
[2015] 125
(a)
(b)

(¢) 2016 5 1
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2017

(d)

(e)

50%

()

(g)
(h)

7

1

25%

0. 1%

20%

2017 7 1

2016 12 31

2013 1 1
1 1
1 1 1
1 2013 1 1 2015

2015 9 8
10%

%
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7.4.7
74.7.1
2016 12 31 2015 12 31
4, 894, 400. 57 3, 536, 227. 87
1-3 -
4,894, 400. 57 3, 536, 227. 87
1.4.7.2
2016 12 31
24, 835, 407. 79 24, 466, 474. 82 -368, 932. 97
24, 835, 407. 79 24, 466, 474. 82 -368, 932. 97
2015 12 31
55, 088, 464. 30 60, 058, 481. 45 4,970, 017. 15
55, 088, 464. 30 60, 058, 481. 45 4,970, 017. 15
7.4.7.3

32

64
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74.7.4
7.4.7.4.1
2016 12 31
5, 000, 000. 00 -
5, 000, 000. 00 -
2015 12 31
7.4.7.4.2
7.4.7.5
2016 12 31 2015 12 31

1,129. 82 1, 006. 79

146. 41 141. 35

2,106. 81 -

- 0.22

4.73 108. 46

3,387.77 1, 256. 82
7.4.7.6
1.4.7.7

2016 12 31 2015 12 31
50, 752. 23 244, 114. 60
50, 752. 23 244, 114. 60

33 64
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7.4.7.8
2016 12 31 2015 12 31
299. 11 74.25
- 60, 000. 00 120, 000. 00
- 35, 000. 00 100, 000. 00
80, 000. 00 80, 000. 00
175, 299. 11 300, 074. 25
7.4.7.9
2006 1 1 2016 12 31

43, 100, 766. 82 43, 100, 766. 82
5, 151, 408. 58 5, 151, 408. 58
“ -16, 114, 323. 34 -16, 114, 323. 34
_ / — —
/ | —
32, 137, 852. 06 32, 137, 852. 06

7.4.7.10
20, 691, 883. 28 -658, 288. 13 20, 033, 595. 15
-6, 673, 246. 18 -5, 338, 950. 12 ~12, 012, 196. 30
~1,771,203. 17 762, 412. 49 -1, 008, 790. 68
1, 196, 330. 93 ~733, 738. 51 462, 592. 42
~2, 967, 534. 10 1, 496, 151. 00 -1, 471, 383. 10
~4, 345, 913. 46 - ~4, 345, 913. 46
7,901, 520. 47 -5, 234, 825. 76 2, 666, 694. 71

74.7.11
2006 1 1 2016 12 [2015 1 1 2015 12 31

34

64
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31
55, 826. 77 124, 026. 29
2,344. 35 11,317.56
656. 39 3, 508. 58
58, 827.51 138, 852. 43

7.4.7.12
7.4.7.12.1
2016 1 1 2016 122015 1 1 2015 12
31 31
120, 985, 496. 68 910, 971, 854. 04
126, 799, 455. 53 878, 620, 835. 11
-5, 813, 958. 85 32,351, 018. 93
7.4.7.13
7.4.7.13.1
2016 1 1 2016 2015 1 1 2015
12 31 12 31
- 169, 259. 21
- 169, 259. 21
7.4.7.13.2

2016 1 1 2016
12 31

2015 1 1 2015
12 31

10, 453, 113. 10

10, 268, 290. 05

15, 563. 84

169, 259. 21

35 64
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7.4.7.13.3 —_
7.4.7.13.4
7.4.7.13.5
7.4.7.14
7.4.7.14.1
7.4.7.15
7.4.7.15.1
7.4.7.15.2
7.4.7.16
2016 1 1 2016 12| 2015 1 1 2015 12
31 31
333, 907. 48 381, 418. 93
333, 907. 48 381, 418. 93
7.4.7.17
2016 1 1 2016 2015 1 1 2015
12 31 12 31
1. -5, 338, 950. 12 -8, 767, 733. 78
S -5, 338, 950. 12 -8, 767, 733. 78
2. - -

36 64
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3. - -
-5, 338, 950. 12 -8, 767, 733. 78
7.4.7.18
2016 1 1 2016 12 2015 1 1 2015 12 31
31
3,378. 70 221, 890. 48
6, 497. 59 26, 622. 55
9, 876. 29 248, 513. 03
25%
7.4.7.19
2016 1 1 2016 12 2015 1 1 2015 12
31 31
342, 622. 69 2,674, 188.03
342, 622. 69 2,674, 188.03
7.4.7.20
2016 1 1 2016 2015 1 1 2015 12
12 31 31
50, 000. 00 80, 000. 00
95, 000. 00 220, 000. 00
2,636. 38 8,901.61
27,000. 00 -
174, 636. 38 308, 901. 61
7.4.8
748.1
7.4.8.2
2017 1 23 2017 1 19

37 64
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10 0.25
2016 12 31 2017 1 23 799, 748. 70

583, 432. 16 216, 316. 54

7.4.9

38 64




2016

148, 811. 80 290, 563. 99
1. 5%
= x 1.5%/
7.4.10.2.2
2016 1 1 2016 12 | 2015 1 1 2015 12 31
31
110, 201. 12 313, 161. 79
0. 25%
= x 0.25%/
7.4.10.3 ( )
( )
7.4.104
7.4.10.4.1
2016 1 1 2016 12| 2015 1 1 2015 12
31 31
2009
7 30 - -
7,837, 285. 59 -
/ - 7,837, 285. 59
7,837, 285. 59 -
- 7,837, 285. 59
- 18. 18%

39 64
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7.4.10.4.2

7.4.10.5

2016 1 1 2016 12 31
2015 1 1 2015 12 31

40 64
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7.4.12.3

7.4.13

74131

7.4.13.2

10%

10%
41 64
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7.4.13.2.1

7.4.13.2.2

7.4.13.3

7.4.12

74134

42

64



2016

7.4.13.4.1
7413411
-1
2016 12 31| 6 1-5
4, 894, 400. 57 - - -1 4,894, 400. 57
295, 814. 25 - - - 295, 814. 25
9, 550. 98 - - - 9, 550. 98
- - - 24, 466, 474. 82 24, 466, 474. 82
5, 000, 000. 00 - - -1 5,000, 000. 00
- - -1 1,000, 159. 17 1,000, 159. 17
- - - 3,387. 77 3, 387. 77
- - - 494. 07 494. 07
10, 199, 765. 80 - -1 25, 470, 515. 83| 35, 670, 281. 63
- - - 507, 545. 04 507, 545. 04
- - - 79, 742. 77 79, 742. 77
- - - 44, 910. 62 44, 910. 62
- - - 7, 485.09 7, 485. 09
- - - 50, 752. 23 50, 752. 23
- - - 175,299. 11 175,299. 11
- - - 865, 734. 86 865, 734. 86
10, 199, 765. 80 - -1 24, 604, 780. 97| 34, 804, 546. 77
-1
2015 12 316 1-5
43 64



2016

§ - - 1, 256. 82 1, 256. 87

4,040, 900. 33 - -1 60, 070, 415. 20| 64, 111, 315. 53

- - - 337, 334. 14 337, 334. 14

- - - 81, 797. 63 81, 797. 63

- - - 13, 632. 94 13, 632. 94

- — - 244, 114. 60 244, 114. 60

- - - 300, 074. 25 300, 074. 25

- - - 976, 953. 56 976, 953. 56

4,040, 900. 33 - -1 59, 093, 461. 64| 63, 134, 361. 97
7.4.13.4.1.2
7.4.13.4.2
7.4.13.4.3

VaR (Value at Risk)
12 31
7413431
2016 12 31 2015 12 31

%

44 64




2016

%

24, 466, 474. 82

70. 30

60, 058, 481. 45

95. 13

45 64




2016

2015

50, 460, 055. 45 9, 598, 426. 00 60, 058, 481. 45
50, 460, 055. 45 9, 598, 426. 00 60, 058, 481. 45

2016

(b)

2016

(c)

2016 12 31 (2015 12 31
)
(2) (

46 64




2016

8§ 8
8.1
%

1 24, 466, 474. 82 68. 59
24, 466, 474. 82 68. 59
2 | |
3 | |
4 | |
5 5, 000, 000. 00 14. 02
5, 190, 214. 82 14. 55
1,013, 591.99 2. 84
35, 670, 281. 63 100. 00

8.2

8.2.1
47 64



2016

N - -
0 _ _
p _ _
Q - -
R - -
S - -

24, 466, 474. 82 70. 30

8.2.2

8.3

1 600519 6, 400 2, 138, 560. 00 6. 14
2 601398 460, 000 2, 028, 600. 00 5.83
3 603589 54, 500 1, 751, 085. 00 5.03
4 603808 53, 900 1,729, 651. 00 4. 97
5 000568 41, 800 1, 379, 400. 00 3.96
6 600061 86, 000 1, 342, 460. 00 3. 86
7 002640 72,700 1, 330, 410. 00 3.82
8 601901 165, 000 1, 254, 000. 00 3.60
9 601166 70, 000 1, 129, 800. 00 3.25
10 000596 23,700 1,078, 350. 00 3.10
11 600146 28, 048 949, 424. 80 2.73
12 300050 67, 600 886, 236. 00 2.55
13 600887 50, 000 880, 000. 00 2.63
14 002123 58, 300 874, 500. 00 2.51
15 000858 24, 200 834, 416. 00 2. 40
16 300285 20, 000 782, 200. 00 2.25
17 600098 66, 500 746, 130. 00 2. 14
18 002688 70, 000 707, 000. 00 2.03
19 000049 14, 902 626, 629. 10 1. 80
20 002581 20, 000 485, 400. 00 1.39
21 002241 12, 000 318, 240. 00 0.91
22 600166 100, 000 309, 000. 00 0.89
23 000639 10, 000 242, 700. 00 0.70
24 603816 5,000 236, 700. 00 0. 68

48 64




2016

25 002529

49 64



2016

28 002123 1, 351, 202. 00 2. 14
29 000568 1, 344, 556. 64 2.13
8.4.2 2% 20

1 000018 4, 854, 481. 20 7.69
2 300196 3,983, 312. 45 6. 31
3 000960 3, 564, 697. 00 5.65
4 300016 3,472, 500. 00 5.50
5 002239 3, 466, 838. 40 5.49
6 002026 3,101, 540. 20 4. 91
7 002688 3, 100, 540. 00 4.91
8 600990 2, 948, 409. 00 4. 67
9 002236 2,650, 369. 00 4. 20
10 000060 2, 550, 225. 00 4. 04
11 300291 2,532, 357. 60 4.01
12 300310 2, 469, 496. 00 3.91
13 600477 2,307, 784. 22 3.66
14 002308 2,172, 355. 00 3. 44
15 600497 2, 143, 526. 01 3. 40
16 600172 1,995, 513. 00 3. 16
17 002094 1, 946, 526. 00 3.08
18 600596 1,936, 784. 99 3.07
19 000672 1,931, 926. 86 3.06
20 600666 1,834, 532. 51 2.91
21 300271 1, 789, 070. 00 2.83
22 002468 1, 780, 876. 00 2.82
23 002494 1,669, 161. 00 2.64
24 300063 1,633, 314. 00 2.59
25 600745 1,619, 627. 00 2.57
26 300401 1,575, 722.00 2.50
27 603898 1, 541, 074. 00 2. 44
28 601118 1,538, 115. 48 2. 44
29 002640 1,486, 612. 63 2.35

50 64




2016

30 002101 1,461, 417. 30 2.31

31 600098 1,397, 997. 00 2.21

32 603611 1, 378, 400. 00 2. 18

33 603456 1, 361, 890. 00 2. 16

34 002114 1,293, 140. 00 2.05

35 600562 1, 266, 491. 00 2.01
8.4.3

96, 431, 965. 82

120, 985, 496. 68

51

64




2016

8.11
8.12
8.12.1

8.12.2

8.12.3
1 9, 550. 98
2 1,000, 159. 17
3 —
4 3,387.77
5 494. 07
6 —
7 —
8 —
9 1,013, 591. 99

8.12.4

8.12.5

8.12.6

52 64




2016

§9

9.1

()

2,693 11, 933. 85 0. 00 0. 00% 32, 137, 852. 06 100. 00%

9.2

53 64




2016

§ 10
2009 7 30 984, 485, 380. 44
43, 100, 766. 82
5,151, 408. 58

16, 114, 323. 34

32,137, 852. 06

54 64
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§ 11

111

11.2
11.2.1
2016 6 3

2016 11 24

2016 7 30

2016 12 27

11.2.2

11.3

114

115

80, 000. 00

55 64
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116
11.7
11.7.1
147,977, 382. 03 68. 10% 137, 811. 82 68. 10%
38, 316, 957. 33 17.63% 35, 684. 76 17. 63%
30, 994, 396. 39 14. 26% 28, 865. 21 14. 26%
11.7.2
- 141, 800, 000. 00 100. 00% -

56

64




2016

2
<1998>29
[2007]48
1
a
b
C
d
2
11.8
1 2016 1
2 2016 1
3 2016 1
4 2016 1

57 64




2016

5 2016 1 11
6 2016 1 13
2015
7 2016 1 20
8 2016 1 28
9 2016 1 29
10 2016 2 26
11 2016 2 26
12 2016 3 1
13 2016 3 12
14 2016 3 14
2016 1
15 2015 2016 3 19
16 2016 3 19
17 2016 3 24
2015
18 2016 3 26
19 2016 4 7
20 2016 4 13
21 2016 4 15
2016
22 2016 4 21
23 2016 5 5

58 64




2016

24 2016 5 11
25 2016 5 12
26 2016 5 14
27 2016 5 31
28 2016 6 3
29 2016 6 3
30 2016 6 14
31 2016 6 16
32 2016 6 16
33 2016 6 28
34 2016 7 5
35 2016 7 5
36 2016 7 12
37 2016 7 13
38 2016 7 18
39 2016 2016 7 20

59

64




2016

40 2016 7 27
41 2016 7 28
42 2016 7 28
43 2016 7 30
44 2016 8 18
45

60

64




2016

55 2016 10 27
56 2016 11 15
2016
57 2016 11 23
58 2016 11 23
59 2016 11 24
60 2016 11 29
61 2016 12 1
62 2016 12 6
63 2016 12 6
64 2016 12 17
65 2016 12 20
66 2016 12 21
67 2016 12 22
68 2016 12 27
69 2016 12 29
70 2016 12 29

61

64
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71

2016

12

30

62

64




2016

8§ 12

63 64



2016

131

13.2

13.3

§ 13

http://www. cxfund. com. cn
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