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¡1  

 

ֲ Ԋᴪ ԊḠ Ҍ Ẋ ȁ ̆

ῒῤ ȁ‰ ҩ≢ ᴋȂ 

ֲ҉ қ ᴍ Ὲ ̆ԍ 2017 7 17

ԅ Ҭ Ⱶ ȁṿ ῤ Ḡ̆ ῤ Ҍ Ẋ ȁ

Ȃ 

ֲ ץ Ḥ ȁאָאל ↕ ֟̆p ҌḠ ѿ ≠Ȃ 

ҙ Ҍף ῒ Ȃ ̆ ᵬ₮ ‗ ╠ ה

תּ ӥȂ 

Ҭ Ⱶ Ȃ 

2017 4 1 2017 6 30 Ȃ 

 

¡2 ֟ ’ 

 Ḥ≠ᴧṽ├(LOF) 

Һף  163005 

ᵬ   

 2016 2 5  

ᴍ  1,581,044,710.52ᴍ 

 

Ҥ └ ҍ

֟ ṿ ╠ Ҋ ⱬ̆Ԉҹ

ҍῒ Ὲ Ȃ 

 

ȁ ץ

֟ ῒ ל №

ȁ ̆ ᾢ ֟

̆ ҉ Ῥ̆ ֟

ѿ № ̆└ Ȃ 

ҙ ‰ Ҭṽ ̂ῃᴇ̃  

 

ҹṽ├ ̆ ԍ ᵞ ├

̆ῒ ԍ

̆ᵞԍ Ȃ 

ֲ Ḥ ᴋῈ  

ֲ ҉ қ ᴍ Ὲ  

Ҋ №  Ḥ≠ᴧṽ├̂LOF̃A Ḥ≠ᴧṽ├̂LOF̃C 

Ҋ № ῤ  - Ḥ≠ᴧ 

Ҋ № ֜ ף  163007 163005 
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Ҋ № ᴍ  277,369,043.97ᴍ 1,303,675,666.55ᴍ 

̔ Ҭ ҹ ̆ ҹ 2013 2 4 Ȃ Ḥ≠ᴧ№

ṽ├ ├ ȇ Ȉ ῏ ȇ̆ Ȉ 3 № ᵬ

̆ ‰ ҹ 2016 2 4 ̆ ̆ Ḥ≠ᴧ№ ṽ Aȁ Ḥ≠ᴧ№

ṽ B ᴍ ṿ Ḥ≠ᴧ̂LOF̃ᴍ Ȃ  

 

¡3 Һ Ⱶ ṿ  

 

3.1 Һ Ⱶ  

ᵝֲ̔ ᾝ 

Һ Ⱶ  ̂ 2017 4 1  ̇ 2017 6 30  ̃ 

 Ḥ≠ᴧṽ├̂LOF̃A Ḥ≠ᴧṽ├̂LOF̃C 

1̈  2,266,134.72 10,666,963.21 

2̈ ≠  1,037,345.17 4,936,525.26 

3̈ⱴ ᴍ ≠  0.0039 0.0038 

4̈ ֟ṿ 215,715,224.10 1,071,175,958.44 

5̈ ᴍ ṿ 0.7777 0.8217 

̔1ȁ ≠ ῀ȁ ȁῒז ῀̂Ҍ Ὲᾛᴇṿ ꜚ ̃

῏ ᵩ ̆ ≠ ҹ ⱴ҉ Ὲᾛᴇṿ ꜚ ̕ 

2ȁ ҙ Ҍ ֲ ֜ ̂ᶛ ̆ ֜ ᵳ ȁ

ȁ ≠Ῥ ȁ ̃̆ ῀ ᵞԍ ↓

Ȃ 

 

3.2 ṿ  

3.2.1 ᴍ ṿ ῒҍ ҙ ‰  

Ḥ≠ᴧṽ├̂LOF̃A 

 
ṿ

ŵ 

ṿ

‰ Ŷ 

ҙ

‰ ŷ 

ҙ

‰

‰ Ÿ 

ŵ̇ŷ Ŷ̇Ÿ 

҈ҩ  0.56% 0.10% -0.88% 0.08% 1.44% 0.02% 

Ḥ≠ᴧṽ├̂LOF̃C 

 
ṿ

ŵ 

ṿ

‰ Ŷ 

ҙ

‰ ŷ 

ҙ

‰

‰ Ÿ 

ŵ̇ŷ Ŷ̇Ÿ 

҈ҩ  0.46% 0.10% -0.88% 0.08% 1.34% 0.02% 
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ץ 3.2.2 ṿ ꜚ ῒҍ ҙ ‰

ꜚ  

 

 

̔1ȁ 2016 6 24 Ḥ≠ᴧṽ├ ├ ̂LOF̃ ᴍ № ̆

ᴍ ҹ C ᴍ ̆ A ᴍ Ȃ 

2ȁ ҹ 2016 2 5 ̆ Ḥ≠ᴧṽ├̂LOF̃A ҹ 2016 6

24 ̂ᴍ ⱴ ̃ 2017 6 30 ̆ Ḥ≠ᴧṽ├̂LOF̃C ҹ 2016 2 5

2017 6 30 Ȃ 
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3ȁ ̆ 6ҩ ῤҹ ד ̆ ҹ
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ṽѿ ṽ├

├ Ȃ 

̔1ȁ ᴋ ᴋ ץ ӊ ҹ‰̕ ℮ץ /

Ὲ ҹ‰̕ 

2ȁ ҙ׆├ ץ ῀ ├ҙⱵ ῏ ᵬ ҹ

‰Ȃ 

 

4.2 ֲ ῤ ᵬ Ḥ ’  

ֲ ῤ̆Ҥ ԅȇҬ ֲ ῍ ├ Ȉ ῒז ῏

ȁ אָאל̆ ҹ ᴍ ֲ ≠ ̆Ҍ ᴍ ֲ≠

ҹȂ 

ץ Ḥԍ ȁ Ḥԍ ᴪ Ὲᴧҹ ̆ ѿ Ḥ ȁ

אָאל ↕ ֟̆ ᵬ Ҥ └ ╠ Ҋ̆ꜜⱬҹ

ᴍ ֲ ≠ Ȃ 

 

4.3 Ὲ ֜ Ғ  

4.3.1 Ὲ ֜ └ ’ 

ῤ̆Ὲ Ὲ ֜ └ ̆ Ὲ ֜ └ ᵣ ̆ ‗ ᵣ ̆

ⱴ ֜ ῤ └̆ ᵬ└ ȁ Ḡ Ὲ ֜ ↕ Ȃ

̆Ὲ ֜ ҹ ȁ№ ᵀ Ḥ ⱴ Ὲ ֜

Ȃ 

4.3.2 ֜ ҹ Ғ  

ῤ̆ ῃ ῏ ᶛ ̆ῒᵩ

ҍ֜ Ὲ ᴇ ֜ ғ ֜ ֜ ├ ֜ 5% ̆

֜ ҹȂ 

   

4.4 ῤ ᵬ№  

4.4.1 ῤ ᵬ№  

2017 ԋ ̆ṽ├ ̆≠ ᾢ҉ Ҋ̆ ̆ 6 ̆1

10 ṽ№≢ 2017 3 ҉ 60BP 29BP 1̆ 10 ṽ№≢ 2017

3 ҉ 31BP 14BPȂԋ 4 5 ̆ ῀ 6 ṽ Ȃ4 5

ṽ Һ ԍ̔ ᾢ̆3 ᴍ ̆ Ȃ
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ῒ ̆ҹ ̆ ̆4 ᴍ ᵬ 6 ҩ MLF ≠ ҉ ԅ

20BP̆ ⱴ ҙ ≠ Ҍ ҉ ̆ᶏ ≠ ҌҊȂῬ ̆ ̆

ṽ├Ȃ ῀ 6 ᴍ̆ ₮ ̆

Ḡ 6 ᴍ ≠ Ҋ̆ ṽ 1̆0 ṽҊ 20BPȂԋ

Ḥ ≠ ᾢ҉ Ҋ̆ ṽ ᵣ ԍ֟ҙṽȂ 

ῤ̆ Ḥ ṽדᵝ ̆ 4-5 ԅ ṿ ̆ᵖԍ 6

Ҭ ҹ₮ Ȃ 6 ∆ ᵟԅ≠ ṽ ̆ד ҍԅ≠ ṽ ֜

̆ ԅ ̆ ṿ ѿ ҉ Ȃ 

4.4.2 2017 ҈  

2017 ҈ ׆̆ ̆ ֟ ҳҊ ⱬ̆ ⱬҌ

̆ῃ ╠ ᵞ̆ ṽ ѿ Ȃ׆ ҉ ̆╠

ṽ ҉ ᵣ ֟ ̆҈ ץ ҹҺ̆

Ҍᴪ ҉ Ȃ׆ ҉ ̆ ╠ ∆ ̆ Ӝ ӊ╠

̆ ҹҺ Ȃ׆ ҉ ֲ̆ ᾫ ᾝ ԍ ̆ Ữ

5ҩ ̆ ֲ ṿ Ҋ ̆ ҈ ҌῬ ҹ≠ Ҋ └ Ȃ

῏ ץ̆ ṽ├ ҉

ῤṽ ᴰ Ȃᵖ ╠ ׅ № ̆ ⱬ Ȃ҈

ׅ Ḥ ṽ ᾫט ̆ ᴑҙ ҳ Ῥ ⱬ̆ ̆

ױ ҹ ṽׅ ᴨ ̆ ֟ҙṽ ᴨ ҩ├̆ Ȃ 

Ҋѿ ױ Ḡ Ҥ ̆ ℗῏ ל ꜚ ̆ ӄ

ᵝ̆ⱴד ꜚ ̆Ҥ Ḥ ̆ ѿ ᴨ ̆ⱬԈҹ

Ȃ  

 

4.5 ῤ ҙ  

Ḥ≠ᴧṽ├̂LOF̃A ᴍ ṿҹ 0.7777ᾝ̆ ᴍ ṿҹ 1.0377

ᾝ̆ ᴍ ṿ ҹ 0.56%̕ Ḥ≠ᴧṽ├̂LOF̃C ᴍ 

ṿҹ 0.8217 ᾝ̆ ᴍ ṿҹ 1.0317 ᾝ̆ ᴍ ṿ ҹ 0.46%̆ ҙ

‰ ҹ-0.88%Ȃ 

 

4.6 ῤ ֲ ֟ṿ  

Ȃ 
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¡5  

 

5.1 ֟ ’  

  ̂ᾝ̃ ֟ ᶛ̂%̃ 

1  - - 

 ῒҬ̔   - - 

2  - - 

3   1,611,377,116.62 97.38 

 ῒҬ̔ṽ├   1,611,377,116.62 97.38 

 ֟ ├ - - 

4  - - 

5  - - 

6 ӯ῀ ֟  - - 

 
ῒҬ ӯ̔ ӯ῀

֟   
- - 

ט 7   6,305,997.47 0.38 

8 ῒז ֟   37,047,725.04 2.24 

9      1,654,730,839.13    100.00 

̔ ֜ └ Ȃ 

 

5.2 ҙ№  

5.2.1 ҙ№ ῤ    

̔ Ȃ 

5.2.2 ҙ№  

̔ Ȃ 

 

5.3 Ὲᾛᴇṿ ֟ṿ ᶛ ╠   

̔ Ȃ  

 

5.4 ṽ├ № ṽ├    

 ṽ├  Ὲᾛᴇṿ̂ᾝ̃ ֟ṿ ᶛ̂˿  ̃

1 ṽ├ - - 

2  - - 

3 ṽ├ 158,517,000.00 12.32 

 ῒҬ̔ ṽ 158,517,000.00 12.32 

4 ᴑҙṽ├ 1,334,841,561.82 103.73 
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5 ᴑҙ ├ 40,107,000.00 3.12 

6 Ҭ  77,789,000.00 6.04 

7 ṽ̂ ֜ ṽ̃ 122,554.80 0.01 

8 ҙ  - - 

9 ῒז - - 

10  1,611,377,116.62 125.21 

 

5.5 Ὲᾛᴇṿ ֟ṿ ᶛ ╠ԓ ṽ├  

 
ṽ├ף

 
ṽ├  ̂ ̃ Ὲᾛᴇṿ̂ᾝ̃ 

֟ṿ

ᶛ̂˿̃ 

1 170210 17 10 1,000,000 98,750,000.00 7.67 

2 1580025 15 ⇔ ṽ 500,000 51,195,000.00 3.98 

3 1380388 13 ṽ 600,000 50,832,000.00 3.95 

4 170401 17῾ 01 500,000 49,810,000.00 3.87 

5 1580329 15 қṽ 500,000 48,450,000.00 3.76 

 

5.6 Ὲᾛᴇṿ ֟ṿ ᶛ ╠ ֟ ├

  

̔ ֟ ├Ȃ   

 

5.7 Ὲᾛᴇṿ ֟ṿ ᶛ ╠ԓ  

̔ Ȃ 

 

5.8 Ὲᾛᴇṿ ֟ṿ ᶛ ╠ԓ  

̔ Ȃ 

 

5.9 ֜ ’  

ד 5.9.1  

̔ Ȃ 

5.9.2  

̔ Ȃ 

 

5.10 ṽ ֜ ’  

5.10.1 ṽ  

̔ ṽ Ȃ 
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5.10.2 ṽ ד  

̔ ṽ Ȃ 

5.10.3 ṽ ᴇ 

̔ ṽ Ȃ 

 

5.11  

5.11.1 ῤ ╠ ├ Һᵣ ₮ ̆

└ ╠ѿ ῤ ⌠Ὲ ȁ Ȃ 

5.11.2 ῤ ╠ Ҭ̆Ҍ ₮

Ȃ 

5.11.3 ῒז ֟  

  ̂ᾝ̃ 

1 ₮Ḡ  21,515.69 

2 ├  - 

3 ≠ - 

4 ≠  36,313,656.17 

5  712,553.18 

6 ῒז  - 

7  - 

8 ῒז - 

9  37,047,725.04 

5.11.4 ԍ ṽ├  

 ṽ├ף  ṽ├  Ὲᾛᴇṿ(ᾝ) ֟ṿ ᶛ̂˿  ̃

1 113008 ṽ 122,554.80 0.01 

5.11.5 ╠ Ҭ ’  

̔ Ȃ 

5.11.6 ῒז № 

̔ ԍ ԓ῀ ̆№ ӊ ҍ Ȃ 

 

¡6 ᴍ ꜚ 

ᵝ̔ᴍ 

 Ḥ≠ᴧṽ├̂LOF̃A Ḥ≠ᴧṽ├̂LOF̃C 

∆ ᴍ  308,713,857.90 1,333,751,245.59 

ᴍ  65,290,087.73 10,544,258.67 

⁞: ᴍ  96,634,901.66 40,619,837.71 
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№ ꜚᴍ ̂ᴍ ⁞

"-"ץ ↓̃ 
- - 

ᴍ  277,369,043.97 1,303,675,666.55 

  

¡7 ֲ ’ 

 

7.1 ֲ ᴍ ꜚ ’ 

ᵝ̔ᴍ 

∆ ֲ ᴍ  7,088,523.19 

ӯ῀/ ᴍ  0.00 

₮/ ᴍ  0.00 

ֲ ᴍ  7,088,523.19 

ᴍ ᴍ

ᶛ̂%̃ 
0.54 

̔1ȁ ֲ תּ ӥῈ Ȃ 

2ȁ ᴍ ᴍ ᶛҹ C ᴍ ᶛȂ 

 

7.2 ֲ ֜  

̔ ῤ ֲ Ȃ 

 

¡8 ‗ ῒז Ḥ  

8.1 ῤ ѿ ᴍ ᶛ ⌠ 20% ’ 

≢ 

ῤ ᴍ ’ ’ 

 

ᴍ ᶛ

⌠

20%

  

∆ 

ᴍ  

 

ᴍ  

 

ᴍ  
ᴍ  

ᴍ

 

 1 

2017 4

1 2017

6 30

 

1,219,512,195.12 0.00 0.00 1,219,512,195.12 77.13% 

ҩֲ - - - - - - - 

֟  
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1ȁ ṿ ꜚ  

ѿ ᶛ ̆ ᴪ ̆ ⱴ

Ȃ ̆ ṿ ↕ ᴍ ṿ ҉ Ҋ Ȃ 

2ȁ Ⱳ  

ѿ ᶛ ᴆ̆ Ҭ

ҳ № Ⱳ ’Ȃ 

3ȁ ץ  

ѿ ᶛ ̆ ֟ ṿ ᵞ ׆̆ ᶏ

⌠ └̆ ץ Ȃ 

  

8.2 ‗ ῒז Ḥ  

̔ ‗ ῒז Ḥ Ȃ 

 

¡9 ᴆ  

 

9.1 ᴆ  

1ȁҬ ᴪ ‰ ᴆ̕ 

2ȁȇ Ḥ≠ᴧ№ ṽ├ ├ Ȉ̕ 

3ȁȇ Ḥ≠ᴧṽ├ ├ ̂LOF̃̂ Ḥ≠ᴧ№ ṽ├ ├ ̃ תּ

ӥȈ̕ 

4ȁȇ Ḥ≠ᴧ№ ṽ├ ├ Ȉ̕ 

5ȁ ῤ ℮҉ Ὲ ̕ 

6ȁ Ḥ ᴋῈ ҙ ȁῈ ῏ ᴆȂ 

 

9.2  

ֲ ⱲῈ Ȃ 

 

9.3  

Ḥ ᴋῈ ̔http://www.cxfund.com.cnȂ 
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