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2017

2.1

519999

2004

3

19
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2017

2.3

021-61009999

010-66060069

zhouyg@cxfund.com.cn

tgxxpl@abchina.com

4007005566

95599

021-61009800

010-68121816

2.4

www . cxfund.com.cn

F9

68
28

36




2017

3
31
A B
3.1.1 (2017 1 1 - (2017 1 1 -
2017 6 30 ) 2017 6 30 )
9,657,945.98 188,275,397.41
9,657,945.98 188,275,397.41
1.8641% 1.9853%
3.1.2 (2017 6 30 )
501,546,220.80 15,309,917,208.27
1 2016 1 1
2
3 2010 11
A B B 2010 11 25
4 A
B 2010 11 25
3.2
321
A
0.3204% 0.0012% 0.0292% 0.0000% | 0.2912% | 0.0012%
0.9366% 0.0013% 0.0885Y% 0.0000% | 0.8481% | 0.0013%
1.8641% 0.0014% 0.1761% 0.0000% | 1.6880% | 0.0014%

36




2017

3.1638% 0.0023% 0.3555% 0.0000% 2.8083% | 0.0023%
10.5200% 0.0044% 1.0712% 0.0000% 9.4488% | 0.0044%
49.9336% 0.0069% 21.3036% 0.0035% | 28.6300% | 0.0034%

B

0.3402% 0.0012% 0.0292% 0.0000% 0.3110% | 0.0012%

0.9970% 0.0013% 0.0885% 0.0000% 0.9085% | 0.0013%

1.9853% 0.0014% 0.1761% 0.0000% 1.8092% | 0.0014%

3.4111% 0.0023% 0.3555% 0.0000% 3.0556% | 0.0023%
11.3169% 0.0044% 1.0712% 0.0000% | 10.2457% | 0.0044%
28.7209% 0.0041% 2.5677% 0.0002% | 26.1532% | 0.0039%

3.2.2

49.99%
44.95%
39.99%
34.99%
29.99%
25.00%
20.00%
15.00%

10.00%

5 00% 11— S NSNS NNCOOE SUSUE SRNSRS SN SUSNS SOOOOE SOMES SRS: SN SUSU MOOOSE SIS SOSRS S
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2010-03-08 4 [----

2010-11-03 4 |-~
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2017

28.76%
25.88%
23.01%
2013%
17.26%
14.38%
11.50%

B.E3%

5.75%
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2017

4
41
41.1
2003 63
1.65
44 .55%
31.21% 15.15% 4.55%
4.54%
2017 6 30 49
100 (LOF)
(LOF)

LOF

LOF



2017

412

LOF

EMBA
LOF
2004 9
2013 8
23
8

LOF
2010 7

2016 12 7

30

36




2017

3

4.2

4.3
431

432

2017

7

28

10

36

S%




2017

4.4
441

2017

4472
2017 6

B 1.9853%

4.5

4.6

25bp

2008

11

MLF

9

12

36

MLF
4980
A
0.1761%
[2008]38

1.8641%



2017

1/2

4.7

100%

4.8

197,933,343.39

12

36

197,933,343.39



2017

5.1

52

53

2017

1

1

2017

13

6

30

36



2017

6.1

2017

6

30

2017 6 30 2016 12 31
1,002,240,619.95 8,327,987.21
300,000.00 300,000.00
300,000.00 300,000.00
5,009,360,764.85 1,235,953,443.38
5,009,360,764.85 1,235,953,443.38
9,744,614,767.59 4,193,347,673.03
361,223.74 -
35,437,449.98 20,484,562.66
35,891,062.20 16,905.87
15,828,505,888.31 5,458,730,572.15
2017 6 30 2016 12 31
- 349,999,155.00
9,692,604.71 2,067,818.85
3,247,305.00 1,984,633.75
984,031.83 601,404.15
198,550.36 139,103.64
236,894.15 210,372.89

14

36




2017

63,710.18

2,168,144.22

1,348,700.32

514,928.97

794,683.35

17,042,459.24

357,209,582.13

15,811,463,429.07

5,101,520,990.02

15,811,463,429.07

5,101,520,990.02

15,828,505,888.31

5,458,730,572.15

2017 6 30 1.0000 15,811,463,429.07
6.2
2017 1 1 2017 6 30
2017 1 1 2017 2016 1 1 2016
6 30 6 30
225,729,462.79 205,753,685.57
1. 225,851,541.86 200,909,447.75
8,533,209.15 46,839,552.93
89,964,298.92 67,977,746.75
127,354,033.79 86,092,148.07
2. - -122,079.08 4,844,237.82
-122,079.08 4,844,237.82
3. -

4. - - -
5. - 0.01 -

15 36



2017

27,796,119.40 43,862,834.34

1 16,787,275.79 20,128,584.24
2 5,087,053.26 6,099,570.91
3 1,134,623.42 1,007,260.01
4 71,904.06 72,102.94
5 4,517,806.21 16,360,841.45
4,517,806.21 16,360,841.45

6 197,456.66 194,474.79
197,933,343.39 161,890,851.23

197,933,343.39 161,890,851.23

6.3

16

36




2017

6,533,744,019.46

6,533,744,019.46

161,890,851.23

161,890,851.23

3,115,901,573.69

3,115,901,573.69

1. 37,055,693,267.25 - | 37,055,693,267.25
2. -33,939,791,693.56 - | -33,939,791,693.56
- -161,890,851.23 -161,890,851.23
9,649,645,593.15 - 9,649,645,593.15

6.1 6.4

6.4
6.4.1

[2003]149 )

17

2004 3 19

7,042,630,886.94




2017

)
( )
( ) ( )
( )
2010 11 25 A B
500 A B
A B
( ) 2010 11 25
3,684,021,305.50 A 571,492,324.41 B
3,112,528,981.09
6.4.2
(
XBRL
< > 2012 11 16
6.4.3
2017 6 30

2017 1 1 2017 6 30

18 36



2017

6.4.4

6.4.4.1

6.4.4.2

6.4.5
[1998]55

[2002]128

[2017]56

(@
()
(c) 2016 5 1

2018

[2012]85

2008

[2016]36

[2016]140

[2017]2

1 1

19

36

[2004]78

[2015]101

[2008]16

9 18

[2008]1

[2005]103

[2015] 125

3%



2017

(D)

)

50%

Q)

@
Q)

6.4.6

6.4.6.1

6.4.6.2

25%

0.1%

20%

2013 1 1

2013 1 1 2015

2005 9 8

10%

%

2017 2 8

20

36




2017

(
(
- 2
- 1
4
- 1
6.4.7
6.4.7.1
6.47.1.1
2016 1 1 2016 6 30
2017 1 1 2017 6 30
1,900,000,000.00 100.00%| 600,000,000.00 100.00%
6.4.7.1.2
2017 1 1 2017 6 30
71,904.06 100.00% 71,904.06 100.00%
2016 1 1 2016 6 30
72,102.94 100.00% 72,102.94 100.00%

21

36




2017

6.4.7.2

6.4.7.2.1
1 2017 6 2006 1 1 2016 6 30
30
16,787,275.79 20,128,584.24
283,421.67 254,248.12
0.33%
6.4.7.2.2
1 2017 6 2006 1 1 2016 6 30
30
5,087,053.26 6,099,570.91
0.1%
!
6.4.7.2.3
2017 1 1 2017 6 30

22 36




2017

A B
218,141.52 1,451.58 219,593.10
177,091.08 439,251.42 616,342.50
6,257.63 11,513.28 17,770.91
401,490.23 452,216.28 853,706.51

2016 1 1 2016 6 30

A B
201,994.75 909.53 202,904.28
106,326.25 549,863.91 656,190.16
8,391.00 11,883.87 20,274.87
316,712.00 562,657.31 879,369.31

2010 11 25
A B A
0.25%
0.01%
R
6.4.7.3 ( )

2017 1 1 2017 30
299,819,366.67 - - - 99,200,000.00 | 52,997.26

2006 1 1 2016 30
1,904,900,448.08 - - - | 800,000,000.00 42,821.92

23 36




2017

6.4.7.4
6.474.1
2017 1 1 2017 6 30
A B
- 264,191,373.63
/ - 105,404,672.43
- 369,596,046.06
- 2.34%
2016 1 1 2016 6 30
A B
2004
3 19 - -
- 240,560,796.08
/ - 83,604,131.26
- 324,164,927.34
- 3.36%
1
2 171,479,950.52
6.4.7.4.2
A
2017 6 30 2016 12 31
945.00 0.00% 927.22 0.00%

24 36




2017

1,079,278.83 0.01% 1,059,399.74 0.02%
18,034.54 0.00% 1,325,592.74 0.03%
- - 13,273.19 0.00%
141,527.49 0.00% 138,920.41 0.00%
255,651.64 0.00% 250,942.53 0.00%
58,139.57 0.00% - -
B

2017 6 30 2016 12 31
410,810,880.39 2.60% 445,062,383.73 8.72%
50,694,405.84 0.32% - -
15,000,000.00 0.09% - -
17,000,000.00 0.11% - -

25 36




2017

6.4.7.5

2017 1 1 2017 6 30 2006 1 1 2016 6 30

2,240,619.95 69,155.67 6,059,495.66 264,810.92

2017 6 30 300,000.00 (2016 12

31 300,000.00 )

6.4.7.6

6.4.7.7

6.4.8 2017 6 30

6481 /

6.4.8.2

6.4.8.3

64831

6.4.8.3.2

26 36




2017

27

36



2017

7

7.1
%

1 5,009,360,764.85 31.65

5,009,360,764.85 31.65

2 9,744,614,767.59 61.56

3 1,002,540,619.95 6.33

71,989,735.92 0.45

5 15,828,505,888.31 100.00
7.2

1 3.48

2 - -

20%
20%
7.3
7.3.1

28 36



2017

25
31
13
120
120
7.3.2
% %
1 |30 74.95 -
397
2 (30 () 60 14.84 -
397
3 160 () 90 5.04 -
397
4 |90 () 120 2.12 -
397
5 |120 ( ) 397 2.71 -
397
99.66 -
7.4 240
240
7.5
349,626,235.88 2.21
718,737,018.96 4.55

29

36




30

36

4.55

24.92

31.68




2017

7.8

7.9

7.9.1

7.9.2

7.9.3
1 300,000.00
2 361,223.74
3 35,437,449.98
4 35,891,062.20
5 -
6 -
7 -
8 71,989,735.92

794

31 36




2017

8.1
()

341,828 1,467.25 83,338,652.65 16.62% | 418,207,568.15 83.38%

A
157 | 97,515,396.23 | 15,146,492,191.93 98.93% | 163,425,016.34 1.07%

B
341,985 46,234.38 | 15,229,830,844.58 96.32% | 581,632,584 .49 3.68%

2010 11 25
A B

8.2
A 3,347,616.83 0.67%
B 13,033,130.95 0.09%
16,380,747.78 0.10%

8.3
A 0~10
B >100
>100
A 0~10
B 0
0~10

32 36




2017

2004

3

19

7,042,630,886.94

417,897,639.63

4,683,623,350.39

1,227,930,093.55

49,963,533,878.35

1,144,281,512.38

39,337,240,020.47

501,546,220.80

15,309,917,208.27
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2017

10

10.1

10.2

10.21

10.2.2

10.3

104

10.5

10.6

10.7
10.7.1

1 - - - -

1 - - 71,904.06 100.00%
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2017

10.7.2

- - 1,900,000,000.00 100.00% - -

1998 29

2007 48

10.8 0.5%

0.5%
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2017

11

111 20%

20%

11.2

2017 8 24

36 36



