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2.1
LOF
163001
163001
2005 7 20
163,945,025.66
2010 4 16
100 LOF
100 LOF
2.2
x 60%+
x 40%
2.3
021-61009999 010-67595096
zhouyg@cxfund.com.cn tianqgingl.zh@ccb.com
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4007005566

010-67595096

021-61009800

010-66275853

2.4

www.cxfund.com.cn

68 9
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3.1.1 2015 7 20 (
2016
)-2015 12 31
6,466,909.86 -38,236,806.95
-14,995,132.25 3,384,593.60
~0.1066 0.0204
~9. 750 5.28%
3.1.2 2016 2015
~0.0892 -0.1392
159,333,386.95 153,362,658.81
0.972 1.077
1
2
3.2
321
~2.51% 0.90% |  -2.56% 0.44% 0.05% 0.46%
0.62% 0.87% 2.35%h 0.48% ~1.73% 0.39%
~9.75% 1.64% |  -7.38% 1.00% ~2.37% 0.64%
~4.99% 2.06% |  -7.56% 1.22% 2.57% 0.84%
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41.1
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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LOF
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43.3
4.4
441
2016 12 31
-7.38%
2016
A
22.9%
11.30%
442
2016 12 31
-9._75%
4.5
2017

0.972
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13.46%
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11
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2016

1700201
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8§87
7.1
2016 12 31

2016 12 31 2015 12 31
17,338,285.29 15,142,910.81
465,810.86 537,708.55
9,217.43 160,428.18
114,114,236.40 138,290,066.53
114,114,236.40 138,290,066.53
- 885,181.87
5,245.13 4,354.99
30,063,630.83 279,482.29
161,996,425.94 155,300,133.22

2016 12 31 2015 12 31
1,876,578.39 875,956.18
198,974.30 365,441.41
170,861.75 205,665.19
28,476.94 34,277.53
187,768.54 215,365.14
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LOF

2016

200,379.07

240,768.96

2,663,038.99

1,937,474 .41

163,945,025.66

142,352,731.79

-4,611,638.71

11,009,927.02

159,333,386.95

153,362,658.81

161,996,425.94

155,300,133.22

7.2

20

2016 12 31 0.972

2006 1 1 2016 12 31

LOF

206 1 1 2016 12 31

17 37

163,945,025.66

2015



LOF 2016

3,674,308.54 2,436,842.70
1 2,002,142 .62 1,035,642.11
2 333,690.43 172,606.95
3 - -
4 1,037,917.95 1,001,606.77
5 - -
6 300,557.54 226,986.87
B ~14,995,132.25 3,384,593.60
B -14,995,132.25 3,384,593.60

2016 1 1 2016 12 31 2015

7 20
7.3
LOF
2016 1 1 2016 12 31
2016 1 1 2016 12 31

142,352,731.79

11,009,927.02

153,362,658.81

-14,995,132.25

-14,995,132.25

21,592,293.87

-626,433.48

20,965,860.39

80,492,800.35

-3,198,613.83

77,294,186.52

-58,900,506.48

2,572,180.35

-56,328,326.13

163,945,025.66

-4,611,638.71

159,333,386.95
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2015 7 20 ( ) 2015 12 31

206,772,718.31 4,753,477.06 211,526,195.37
- 3,384,593.60 3,384,593.60

-64,419,986.52 2,871,856.36 -61,548,130.16

86,194,355.13

-2,155,486.32

84,038,868.81

-150,614,341.65

5,027,342.68

-145,586,998.97

142,352,731.79

11,009,927.02

153,362,658.81

2016
7 20
7.1 7.4
7.4
74.1
(LOF) “
7 16
(LOF)
(LOF)
7 20

1 1 2016 12
(LOF)
100 (
100 (LOF)
100 (LOF)
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7.4.3

31

744

7.4.5

7451
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7.4.6

[2002]128

2016

[1998]55

[2015] 125

1

1

2016
2016 12 31
[2004]78
[2012]85
[2015]101
[2005]103
[2008]16
2008 9 18
[2008]1
[2016]36
[2016]140
[2017]2
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0.1%
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7.48.1
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2,002,142.62 1,035,642.11
533,828.88 195,486.18
1.50%
= x 1.50%/
74821
2006 1 1 2016 12 | 2015 7 20 ( )
31 2015 12 31
333,690.43 172,606.95
0.25%
= x 0.25%/
7483 ( )
C )
7484
74841
74842
7485
2006 1 1 2016 12 31015 7 20 ( ) 2015
12 31
17,338,285.29 172,686.20 15,142,910.81 95,227.96
2016 12 31 465,810.86 2015
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537,708.55
7.4.8.6
7.4.8.7
749 2016 12 31
7.49.1 /
7.4.12.1.1
2016 2017
300583 12 29 1 40.29| 40.29 1,582 63,738.78 [63,738.78
6
2016 2017
300587 12 28 1 14.11| 14.11 863 12,176.93 |12,176.93
5
2016 2017
002840 12 29 1 6.55| 6.55 1,814 11,881.70 |11,881.70
10
2016 2017
002838 12 28
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600161

2016
12

39.40

42,000

1,647,347.701,654,800.00

002727

300526

2016
12
28

2016
12

21.20

107.03

2017

26

21.66

37

76,500

43

1,761,525.151,621,800.00
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§ 8
81
%

1 114,114,236.40 70.44
114,114,236.40 70.44
2 - -
3 - -
4 _ _
5 - -
17,804,096.15 10.99
30,078,093.39 18.57
161,996,425.94 100.00

8.2

821

A 1,747,872.00 1.10
o 102,922,311.70 64.60
D - -
: -
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N - -
0 - -
P - -
Q 2,930,495.50 1.84
R - -
S - -
114,114,236.40 71.62
822
8.3
1 | 300194 189,493 4,983,665.90 3.13
2 | 000705 289,200 3,779,844.00 2.37
3 | 300158 141,100 2,762,738.00 1.73
4 | 002370 93,575 2,741,747.50 1.72
5 | 002365 106,664 2,671,933.20 1.68
6 | 002680 151,500 2,620,950.00 1.64
7 | 002317 211,300 2,609,555.00 1.64
8 | 000766 147,754 2,594,560.24 1.63
9 | 000915 59,200 2,494,096.00 1.57
10 | 300326 217,195 2,415,208.40 1.52
84
84.1 2% 20
1 300255 6,385,368.91 4.16
2 300381 5,641,614.00 3.68
3 300246 4,836,178.00 3.15
4 000705 4,754,891.00 3.10
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5 000766 4,398,549.88 2.87
6 | 300326 4,352,037.82 2.84
7 | 002118 4,293,118.00 2.80
8 | 000150 4,230,666.50 2.76
9 600129 4,087,610.43 2.67
10 300204 4,082,465.53 2.66
11 300357 4,038,360.21 2.63
12 300006 4,019,701.24 2.62
13 300194 3,923,049.77 2.56
14 300158 3,909,701.30 2.55
15 002653 3,775,144 .08 2.46
16 002626 3,553,363.26 2.32
17 002019 3,514,849.00 2.29
18 000989 3,456,453.16 2.25
19 300206 3,434,532.50 2.24
20 000915 3,426,163.00 2.23
21 | 000756 3,418,732.88 2.23
22 300199 3,377,217.00 2.20
23 | 002020 3,322,286.38 2.17
24 002317 3,280,044.00 2.14
25 300341 3,273,928.68 2.13
26 300214 3,199,683.64 2.09
27 002390 3,099,861.12 2.02
28 002370 3,099,079.44 2.02
29 002603 3,084,456.00 2.01
30 600771 3,075,129.39 2.01
8.4.2 2% 20
1 300255 7,986,939.80 5.21
2 300246 6,708,985.96 4.37
3 300206 6,417,196.00 4.18
4 000756 5,500,543.00 3.59
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5 300267 5,154,179.23 3.36
6 300381 5,108,880.80 3.33
7 002294 5,054,238.80 3.30
8 300015 4,948,811.59 3.23
9 000661 4,791,635.30 3.12
10 300026 4,634,227.16 3.02
11 002644 4,405,091.50 2.87
12 300301 3,955,108.87 2.58
13 600572 3,843,670.00 2.51
14 600867 3,824,183.61 2.49
15 002020 3,697,525.54 2.41
16 000989 3,694,857.20 2.41
17 002603 3,653,134.59 2.38
18 300244 3,645,836.34 2.38
19 600529 3,622,951.91 2.36
20 002118 3,529,880.00 2.30
21 002349 3,347,279.32 2.18
22 000429 3,247,736.00 2.12
23 000078 3,236,712.00 2.11
24 300341 3,193,039.28 2.08
25 002317 3,155,850.15 2.06
26 002287 3,141,791.00 2.05
27 300214 3,127,916.00 2.04
8.4.3
334,084,766.76
346,186,147.60
8.5

8.6
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8.8

8.9

8.10
8.10.1

8.10.2

8.11
8111

8.11.2

8.11.3

8.12

8121

8.12.2

8.12.3
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)

9,017

18,181.77

31,926,406.10

19.47%

132,018,619.56

80.53%

©
N
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.55%

263,345.00
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LA7%
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.48%
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.03%

110,200.00

.85%
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.27%

OO | N[O | [W|IN|F

85,628.00
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=
o
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.06%

9.3
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0.00%
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§ 10

2015

7

20

206,772,718.31

142,352,731.79

80,492,800.35

58,900,506.48

163,945,025.66
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111

11.2
11.21

2016 7 30

2016 12 27

11.2.2

11.3

11.4

115

60,000.00
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6

2016

3
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116

11.7
11.71

1 551,914,361.13 81.29% 513,185.30 81.26%

1 127,039,115.73 18.71% 118,311.50 18.74%

<1998>29

[2007]48
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2017 3 27
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