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§2
2.1
519961
2015 6 12
616,684,629.21
A C
A C
519961 519960
616,683,635.11 994.10
2.2
1
GDP
CPI M2
2
1
2
3
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+3%

2.3
021-61009999 020-87555888
zhouyg@cxfund.com.cn cuirj@gf.com.cn
4007005566 95575
021-61009800 020-87555129
183-187
43  (4301-4316
68 9
)
68 9 183 187 40
200120 510620
2.4
www . cxfund.com.cn
68 9
183-187 43
2.5
1 2 8
17
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§3
31
3.1.1 2015 6 12 ( 2015 11 30
2016
)-2015 12 31 2015
12 31
A C A C
861,316.35 7,204,631.66 -674,500.84
10,920,354.11
-173,053.32 11,107,202.96 2,160,718.21
-6,539,318.59
-0.0047 ~0.0002 0.0634 0.0283
-0.46% ~0.02% 6.29% 2.81%
-0.40% -0.99% 1.00% 0.30%
3.1.2
2016 2015
3,791,500.89 -0.14 6,545,364.13 2,313,720.08
0.0061 ~0.0001 0.0065 0.0046
620,475,136.00 993.96 1,010,776,409.85 | 503,160,718.21
1.006 1.000 1.010 1.010
3.1.3
2016 2015
0.60% 0.00% 1.00% 0.30%




2016

3
3.2
3.21
A
0.20% -13% 1.13% -02% -0.93% .11%
1.41% 0.11% 2.28% 0.01% -0.87% 0.10%
-0.40% -14% 4_60% -01% -5.00% .13%
0.60% L12% 7.25% .01% -6.65% L11%
C
-0.20% 0.12% 1.13% 0.02% -1.33% 0.10%
0.91% -10% 2.28% -01% -1.37% .09%
-0.99%% 0.15% 4_60% 0.01% -5.59% 0.14%
0.00% -16% 5.04% -01% -5.04% .15%
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323
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4.00% A
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2.00% 4
1.50% A
1.00% 4
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3.3

2015

6

11

12
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§4

4.1
411

1.65
31.21%
4.55%

2016 12 31 47

100

LOF

LOF

12 71

2003 63

15.15%

4.54%

(LOF)

1.5

44 .55%

(LOF)
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412

LOF

2016
29

1

18

CIM

Investors  Group
Financial Services
Co. Ltd 2002

13
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LOF
2015 6 | 2016 12
12 22
2016 5
2016
12 12 -
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4.2

15
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2016

431

432

4.4
441

2016 L

442

A -0.40%

1.000 C

4.5

2017

16

12

1.006

C 1.000

-0.99%%
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S%

1.006

4.60%
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PPI

4.6
2016

17
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4.7

1/2

2008

18

9

12

71

[2008]38



2016

4.8

4.9

20%

19

71

12
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§5

5.1

5.2

53

2016
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2016

6.1

§6

1700194

6.2

21
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2016

2017

3

23

22
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2016

8§87
7.1
2016 12 31
2016 12 31 2015 12 31
7471 42,574,044.64 134,278,041.43
2,730,930.75 34,068,832.06
201,632.32 210,340.75
7.4.7.2 459,747,969.02 66,916,810.57
19,070,469.02 36,913,810.57
440,677,500.00 30,003,000.00
7.4.7.3 - -
7474 103,970,298.46 1,278,001,180.00
32,497.22 499,094,403.72
7475 12,457,348.66 2,079,433.13
7.4.7.6 - -
621,714,721.07 2,014,649,041.66
2016 12 31 2015 12 31
7.4.7.3 - -
- 499,000,000.00
9.99 1,004.50
421,057.76 1,003,363.77
131,580.58 313,551.18
0.31 99,607.82
7477 295,942 .47 84,385.70

23

71




2016

7478 390,000.00 210,000.63
1,238,591.11 500,711,913.60
7.4.7.9 616,684,629.21 1,498,343,900.09
7.4.7.10 3,791,500.75 15,593,227.97
620,476,129.96 1,513,937,128.06
621,714,721.07 2,014,649,041.66
1 2016 12 31 A 1.006 C
1.000 616,684,629.21 A 616,683,635.11
C  994.10
2 2006 1 1 2016 12 31 2015 6
12
7.2
2006 1 1 2016 12 31
2015 6 12 (
2016 1 1 2016
) 2015
12 31
12 31
1,975,184.80 20,503,922.31
1. 20,102,470.12 11,402,711.86
7.4.7.11 762,728.29 1,411,580.75
17,099,083.41 3,377,092.97
2,240,658.42 6,614,038.14
2. “ o -2,394,221.78 630,815.45
7.4.7.12 8,673,714.86 -1,105,372.65
7.4.7.13 -11,105,857.57 1,736,188.10
7.4.7.135 - -
7.4.7.14 - _
7.4.7.15 - -
7.4.7.16 37,920.93 -

24
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2016

3. 7.47.17
o ~18,494,042.37 6,737,790.35
4.
5, 7.4.7.18
2,760,978.83 1,732,604.65
8,687,556.71 7,236,001.14
1 7.410.2.1 5,197,173.22 4,940,020.36
2 7.410.2.2 1,624,116.68 1,543,756.31
3 7.410.2.3 72,996.41 99,607.82
4 7.4.7.19 1,111,061.46 368,873.30
5 240,881.36 12,062.16
240,881.36 12,062.16
6 7.4.7.20 441,327.58 271,681.19
-6,712,371.91 13,267,921.17
-6,712,371.91 13,267,921.17
1 1 2016 12 31 2015 6
12
7.3
2016 2016 12 31
2016 1 1 2016 12 31

1,498,343,900.09

15,593,227.97

1,513,937,128.06

-6,712,371.91

-6,712,371.91

-881,659,270.88

-5,089,355.31

-886,748,626.19

1,164,986,842.46

5,173,290.77

1,170,160,133.23
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2016

2. -2,046,646,113.34 -10,262,646.08 | -2,056,908,759.42
616,684,629.21 3,791,500.75 |  620,476,129.96
2015 6 12 ( ) 2015 12 31
261,102,567.29 - | 261,102,567.29
- 13,267,921.17 13,267,921.17
o 1,237,241,332.80 2,325,306.80 | 1,239,566,639.60
1,698,378,475.23 2,990,188.93 | 1,701,368,664.16
~461,137,142.43 -664,882.13 |  -461,802,024.56
1,498,343,900.09 15,593,227.97 | 1,513,937,128.06
2006 1 1 2016 12 31 2015 6
12
7.1 7.4
7.4

26 71




2016

74.1
“ " 2015 5 26
( “ ")
[2015]986 )
2015 6 12
(
‘ ")
2015 6 8 2015 6 9 261,090,782.24
11,785.05 261,102,567.29
1500366
0%-950%
5%-100%

3%

5%

+3%
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7445
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7.4.4.6

7447

7448

7449

/(

/(

30
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7.4.4.10

74411

74412

74413

20%

[2008]38
31

71

12
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7.4.5

7451

7452

7453

7.4.6
@

[2002]128

[1998]55

(AVAC)
[2007]21
2015 1
[2004]78
[2012]85
[2015]101
[2005]103
[2008]16
2008 9 18

32 71
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[2008]1
[2016]36
[2016]140
[2017]2
[2015] 125
(@
(b)
(c) 2016 5 1
2017 7 1
2017 7 1
2016 12 31
(D
e
20% 2013 1 1
1 1
1 1 1
50% 1 2013 1 1 2015
7 250 2015 9 8
™
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2016

, 10%
: 7%
@ 0.1%
(h) ( )
747
7471
2016 12 31 2015 12 31
42,574,044.64 134,278,041.43
1-3 - -
42,574,044.64 134,278,041.43
7.4.7.2
2016 12 31
18,275,942.39 19,070,469.02 794,526.63
453,228,278.65 440,677,500.00 ~12,550,778.65
453,228,278.65 440,677,500.00 ~12,550,778.65
471,504,221.04 459,747,969.02 -11,756,252.02

34 71



2016

2015 12 31
30,113,051.92 36,913,810.57 6,800,758.65
30,065,968.30 30,003,000.00 -62,968.30
30,065,968.30 30,003,000.00 -62,968.30
60,179,020.22 66,916,810.57 6,737,790.35

74.7.3

35

71
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616,683,635.11

616,683,635.11

2006 1 1

2016

12

31

498,010,941.31

498,010,941.31

994.10

994.10

37

-498,010,941.31
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2016

74.7.11
1 2016 2015 6 12 ( )
31 2015 12 31
595,166.70 1,180,368.86
118,920.95 196,279.86
48,640.64 34,932.03
762,728.29 1,411,580.75
3,240.78 45,399.86
7.4.7.12
74.7.12.1
2015 6 12 (
2006 1 1 2016
) 2015 12
12 31
31
367,975,526.36 108,164,836.36
359,301,811.50 109,270,209.01
8,673,714.86 -1,105,372.65
7.4.7.13
747131
2015 6 12 (
2016 1 1 2016
) 2015 12 31
12 31
-11,105,857.57 1,736,188.10
-11,105,857.57 1,736,188.10
747132
2016 1 1 2016 2015 6 12 (

12 31

) 2015 12 31

38 71




2016

1,279,438,744.00

543,439,773.18

1,269,995,087.20

535,083,336.40

20,549,514 .37

6,620,248.68

-11,105,857.57

1,736,188.10

7.4.7.13.3

7.4.7.134

7.4.7.135

7.4.7.14
74.7.14.1

7.4.7.15

7.4.7.15.1

7.4.7.15.2

7.4.7.16

2016

1

1
31

2016 12 | 2015

)

6

12
2015

(
12 31

39

37,920.93
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2006 1 1 2016
12 31

2015 6 12 (
) 2015 12 31

1. -18,494,042.37 6,737,790.35
— -6,006,232.02 6,800,758.65
— -12,487,810.35 -62,968.30
2. - -
3. - -
-18,494,042.37 6,737,790.35
7.4.7.18
2006 1 1 2016 2015 6 12 (
12 31 ) 2015 12 31
2,760,928.93 1,731,911.21
49.90 693.44
2,760,978.83 1,732,604.65
30
30 75% 3
6 50% 6
250%
7.4.7.19
2006 1 1 2016 2015 6 12 (
12 31 ) 2015 12 31
1,097,973.96 362,873.30
13,087.50 6,000.00
1,111,061.46 368,873.30
7.4.7.20

2006 1 1 2016
12 31

2015 6 12 (
) 2015 12 31

40 71




2016

82,000.00 60,000.00
320,000.00 150,000.00
27,000.00 4,500.00
12,327.58 57,181.19
441,327.58 271,681.19

7.4.8

7.48.1

7.4.8.2

749

41

71




2016

2006 1 1 2016 12 31 2005 6 12 ( )
2015 12 31
1,128,086,813.85 100.00% 312,176,602.80 100.00%
7.4.10.1.3
2015 6 12
2006 1 1 2016 12 31

42

71




2016

7.4.10.2
7.4.10.2.1
2006 1 1 2016 12 | 2015 6 12 ( )
31 2015 12 31
5,197,173.22 4,940,020.36
763.24 770.42
0.80%
H Ex H E
7.4.10.2.2
2006 1 1 2016 12 | 2015 6 12 ( )
31 2015 12 31
1,624,116.68 1,543,756.31
0.25%
H Ex H E
7.4.10.2.3

43
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2016

A C
- 99,607.82 99,607.82
- 99,607.82 99,607.82
C 0.25%
C 0.25%
H Ex +
H C
E ¢
7.4.10.3 ( )
2016 1 1 2016 12 31
104,588,521.23 _ _ _ _ )
2015 6 12 ( ) 2015 12 31
7.4.10.4
7.410.41
7.4.10.4.2

44 71




2016

2015 6 12 ( )
2006 1 1 2016 12 31
2015 12 31
42,574,044.64 595,166.70 134,278,041.43  1,180,368.86
2016 12 31
42,574,044 .64 595,166.70 2015 12 31
134,278,041.43 1,180,368.86
2016 12 31 2,730,930.75 2015 12 31
34,068,832.06
7.4.10.6
7.4.10.7
7411
7.4.12 2016 12 31
74121 /
7.4.12.1.1
2016 | 2017
601375 12 20 1 4.00 | 4.00 | 26,695 | 106,780.00 |106,780.00] -
3
2016 2017

603877 12 29 1 21.30

9

45

71




2016

300586

2016
12

26

2017

9.30

9.30

1,006

9,355.80

9,355.80

74122

7.4.12.3

741231

7.4.12.3.2

7.4.13

74131

46

71




2016

7.4.13.2

47 71



2016

741322

48 71



2016

7.4.134

49 71



2016

- - - -| 12,457,348.66(  12,457,348.66
189,572,906.17 -| 379,505,500.00| 21,076,000.00 31,560,314.90  621,714,721.07,
- - - - 9.99 9.99
- - - - 421,057.76 421,057.76
- - - - 131,580.58 131,580.58
- - - - 0.31 0.31
- - - - 295,942.47 295,942.47
- - - - 390,000.00) 390,000.00)
- - - - 1,238,591.11 1,238,591.11
189,572,906.17 -| 379,505,500.00| 21,076,000.00 30,321,723.79  620,476,129.96
6
2015 12 1 1-5 5
31
134,278,041.43 - - - - 134,278,041.43
34,068,832.06 - - - - 34,068,832.06
210,340.75 - - - - 210,340.75
30,003,000.00 - - -| 36,913,810.57|  66,916,810.57
1,278,001,180.00) - - - -|1,278,001,180.00
- - - -| 499,004,403.72|  499,094,403.72
- - - - 2,079,433.13 2,079,433.13
1,476,561,394.24 - - -| 538,087,647.42| 2,014,649,041.66
- - - -| 499,000,000.00|  499,000,000.00
- - - - 1,004.50 1,004.50
- - - - 1,003,363.77 1,003,363.77
- - - - 313,551.18 313,551.18
- - - - 99,607.82 99,607.82
- - - - 84,385.70 84,385.70
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2016

210,000.63

210,000.63

51

71

500,711,913.60

500,711,913.60



2016

440,677,500.00 71.02 30,003,000.00 1.98
459,747,969.02 74.10 66,916,810.57 4.42
7.4.13.4.3.2
95%
2016 2015 12

31

52 71



2016

2015 12 31
36,866,210.57 47,600.00 - 36,913,810.57
- 30,003,000.00 - 30,003,000.00
36,866,210.57 30,050,600.00 - 66,916,810.57
2016
(b)
(
)
2016
©
2016 12 31 (2015 12 31
@ ( )

53 71




2016

§ 8
8.1
%

1 19,070,469.02 3.07
19,070,469.02 3.07
2 440,677,500.00 70.88
440,677,500.00 70.88
3 - -
4 - -
5 103,970,298.46 16.72

6

54
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2016

M - -
N - -
0 - -
P - -
Q - -
R - -
S - -

19,070,469.02 3.07

8.2.2

8.3

1 002024 500,000 5,725,000.00 0.92
2 601766 500,000 4,885,000.00 0.79
3 600886 700,000 4,669,000.00 0.75
4 600795 600,000 1,902,000.00 0.31
5 603660 26,007 837,945 .54 0.14
6 002831 2,219 153,554.80 0.02
7 601375 26,695 106,780.00 0.02
8 603298 3,641 88,403.48 0.01
9 603878 2,000 80,000.00 0.01
10 603928 2,670 74,359.50 0.01
11 603218 1,652 68,805.80 0.01
12 603877 3,180 67,734.00 0.01
13 603033 1,160 59,821.20 0.01
14 601882 2,148 54,215.52 0.01
15 603416 1,076 53,886.08 0.01
16 603559 899 48,447.11 0.01
17 603389 1,963 47,327.93 0.01
18 603886 2,242 39,683.40 0.01
19 300582 1,359 35,157.33 0.01
20 002835 1,126 24,220.26 0.00
21 603035 2,316 24,179.04 0.00
22 603929 2,193 15,592.23 0.00
23 300586 1,006 9,355.80 0.00

55 71



2016

8.4

841 2% 20
1 601988 56,828,000.00 3.75
2 000001 56,528,000.00 3.73
3 601398 55,684,000.00 3.68
4 601857 43,353,554.00 2.86
5 601288 28,229,000.00 1.86
6 601939 27,807,000.00 1.84
7 601766 25,325,363.68 1.67
8 002024 12,089,027.88 0.80
9 000166 11,697,000.00 0.77
10 601628 10,825,000.00 0.72
11 600886 4,732,000.00 0.31
12 601328 4,254,674.49 0.28
13 000333 4,035,000.00 0.27
14 600795 1,947,000.00 0.13
15 000858 1,386,122.00 0.09
16 601229 634,069.14 0.04
17 600909 256,169.24 0.02
18 603858 244,195.60 0.02
19 002410 238,284.00 0.02
20 603660 208,836.21 0.01

56
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2016

5 601288 28,143,000.00 1.86
6 601939 28,019,000.00 1.85
7 601766 21,014,125.44 1.39
8 000166 12,331,569.88 0.81
9 601628 11,276,337.63 0.74
10 002101 10,310,523.59 0.68
11 002024 6,608,000.00 0.44
12 601328 4,376,188.16 0.29
13 000333 4,177,450.00 0.28
14 600050 3,664,003.84 0.24
15 603508 1,571,247.50 0.10
16 000858 1,392,800.00 0.09
17 300496 1,259,692 .80 0.08
18 601229 919,525.14 0.06
19 002781 799,494.00 0.05
20 603936 621,960.60 0.04
843
347,464,701.97
367,975,526.36
85

1 - -
2 - -
3 - -
4 279,509,500.00 45.05
5 40,096,000.00 6.46
6 121,072,000.00 19.51
7 - -
8 - -

57 71




2016

9 - -
10 440,677,500.00 71.02

8.6
1 1480382 |14 300,000 31,713,000.00 5.11
2 1480338 14 300,000 31,689,000.00 5.11
3 1480102 14 200,000 21,480,000.00 3.46
4 1480113 14 200,000 21,396,000.00 3.45
5 1480239 |14 200,000 21,358,000.00 3.44

8.7

8.8

8.9

8.10

8.10.1

8.10.2

8.11

8111

8112

58
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2016



2016

89
)
218 2,828,824.01 | 616,369,434.14 99.95% 314,200.97 0.05%
2 497.05 0.00 0.00% 994.10 100.00%
220 2,803,111.95 | 616,369,434.14 99.95% 315,195.07 0.05%

285.65 0.00%

C 0.00 0.00%
285.65 0.00%

A 0
C 0
0

A 0
C 0
0
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2016

§ 10

A

2015

6

12

261,102,567.29

1,000,332,958.78

498,010,941.31

1,164,985,848.36

994.10

1,548,635,172.03

498,010,941.31

616,683,635.11

994.10

61
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2016

§ 11

111

11.2
11.21

2016 7 30

2016 12 27

11.2.2

11.3

114

115

11.6

62

71

2016

6

2016

3

11

24



2016

2016 11
128

2015 2
7
11.7
11.71

6,805,135.75

63

20,415,407.25

71

26

2015 6

2015 6 17

2016



2016

<1998>29
[2007]48
a
b
C
d
11.8
1 2016 1 4
2 2006 1 5
3 2016 1 8
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