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2017
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2017
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2017
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11

1.2

2.1

2.2

2.3
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2.5

3.1

3.2
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4.2

4.3

4.4

45
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810

81

6.4

7.1

7.2

7.3

7.4

7.5

7.6

7.7

7.8

7.9

7.10

7.11

7.12

8.1

8.2

8.3
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10.2
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812
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12.2
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§2
2.1
519987
519987
2009 7 30
223, 008, 258. 68
2.2

300 *70%+
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2017

2.3
021-61009999 010-67595096
zhouyg@cxfund. com. cn tiangingl. zh@cch. com
4007005566 010-67595096
021-61009800 010-66275853
25
68 9
1
68 9 1
200120 100033
24
www. cxfund. com. cn
68 9
1
2.5
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2017

8§ 3
31
3.1.1 (2017 1 1 -2017 6 30 )
2,421, 880. 97
10, 674, 424. 22
0. 0644
5. 85%
7. 50%
312 (2017 6 30 )
30, 487, 264. 71
0. 1367
253, 495, 523. 39
1.137
3.1.3 (2017 6 30 )

31. 46%

1

2

3

3.2

321
4. 41% 0. 81% 3. 52% 0. 47% 0. 89% 0. 34%
2. 90% 0. 75% 4. 30% 0. 43% -1.40% 0. 32%
7. 50% 0. 66% 7. 60% 0. 40% -0. 10% 0. 26%
9. 32% 0. 75% 11.82% 0. 47% -2.50% 0. 28%
53. 57% 1. 94% 53. 63% 1.23% -0. 06% 0.71%
31. 46% 1. 58% 17.02% 1. 10% 14. 44% 0. 48%
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3.2.2

131.32%

114.90%
98.49%
82.07%

2012-05-03
2012-09-24
2013-02-15
2013-07-08
2013-11-30
2014-04-23
2014-09-14
2015-02-05
2015-06-29
2015-11-20
2015-04-12
2015-09-03
2017-01-25
2017-0G-18
2009-07-30 -,
2009-12-21
2010-05-14
2010-10-05
2011-02-26
2011-07-20
2011-12-11
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§ 4
41
411
2003 63
1.65
44. 55%
31.21% 15. 15% 4. 55%
4. 54%
2017 6 30 49
100 (LOF)
(LOF)

LOF

LOF
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LOF
412
2007 7
2011 3
- 10
30
2006
2015 4 1
- 11

11
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2017

12

53



2017

4.4
441
442
1.137 7.50%
7. 60%
45
GDP
4.6
2008 9 12 [2008]38
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4.7

2017

4.8

1

2017

2016

2016

19

1 19 2017 1 23

12

30%

2 25 2016 5 20

2017
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2017

10

2

117

2017 1 19

0. 250

10%

15

27



2017

5.1

5.2

53

§5

15

799, 748. 70

53



2017

6.1

2017

§6

6

30

2017 6 30 2016 12 31
6.4.6.1 25, 335, 399. 67 4,894, 400. 57
337, 021. 26 295, 814. 25
80, 402. 89 9, 550. 98
6.4.6.2 226, 774, 440. 91 24, 466, 474. 82
226, 774, 440. 91 24, 466, 474. 82
6.4.6.3 - -
6.4.6.4 - 5, 000, 000. 00
1, 587, 988. 05 1,000, 159. 17
6.4.6.5 6, 309. 16 3,387.77
5,370. 08 494. 07
6.4.6.6 - -
254, 126, 932. 02 35,670, 281. 63

2017 6 30 2016 12 31
6.4.6.3 - -
- 507, 545. 04
16, 924. 03 79, 742. 77
304, 145. 07 44,910. 62
50, 690. 83 7,485. 09
6.4.6.7 117, 631. 27 50, 752. 23
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2017

6.4.6.8 142,017. 43 175,299. 11
631, 408. 63 865, 734. 86

6.4.6.9 223, 008, 258. 68 32, 137, 852. 06
6.4.6.10 30, 487, 264. 71 2,666, 694. 71
253, 495, 523. 39 34, 804, 546. 77
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2017

1 6.49.2.1 1, 320, 290. 66 349, 296. 28
2 6.4.9.2.2 220, 048. 41 58, 216. 05
3 — —
4 6.4.6.19 477, 503. 07 231, 244. 84
5 — —
6 6.4.6.20 65, 102. 32 85, 642. 55
B 10, 674, 424. 22 -12, 890, 395. 18
10, 674, 424. 22 -12, 890, 395. 18
6.3
2017 1 1 2017 6 30
2017 1 1 2017 6 30
32,137, 852. 06 2,666, 694. 71 34, 804, 546. 77

10, 674, 424. 22

10, 674, 424. 22

190, 870, 406. 62

17, 945, 894. 48

208, 816, 301. 10

194, 253, 900. 80

18, 252, 324. 17

212, 506, 224. 97

-3, 383, 494. 18

-306, 429. 69

-3, 689, 923. 87

=799, 748. 70

=799, 748. 70

223, 008, 258. 68

30, 487, 264. 71

253, 495, 523. 39

2016 1

1

2016 6

30
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2017

43, 100, 766. 82 20, 033, 595. 15 63, 134, 361.
- -12, 890, 395. 18 -12, 890, 395

198, 816. 54 5,901. 52 204, 718.
3,040, 759. 18 252, 683. 83 3, 293, 443.
-2, 841, 942. 64 -246, 782. 31 -3, 088, 724.
- -4, 345, 913. 46 -4, 345, 913

43, 299, 583. 36 2,803, 188. 03 46, 102, 771.

(20091439 )

2009 7 30

984, 485, 380. 44

" 2015 8 7
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60%-95%

5%  40%

x 70%+ x 30%

6.4.2

6.4.3

30 2017 1

6.4.4

6.44.1

2017

20

80%

2012 11

53

16

300

XBRL

2017

5%

3

6



2017

[2017]2

6.4.4.2
6.45
[1998]55
[2002]128
[2012]85
[2017]56
(a)
(b)

(¢) 2016 5 1

2018 1 1

(d)

21

[2016] 140

53

[2004]78

[2015]101
[2005]103
[2008] 16
9 18

[2008]1

[2015] 125

3%



2017

(e)

20% 2013 1 1

50% 1 2013 1 1 2015 9

7 25% 2015 9 8

(f)

, 10%

) %

(g) 0.1%

(h) ( )

6.4.6

6.4.6.1

2017 6 30

25, 335, 399. 67

1-3 -

25, 335, 399. 67
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2017

6.4.6.2
2017 6 30
218, 890, 830. 63 226, 774, 440. 91 7,883, 610. 28
218, 890, 830. 63 226, 774, 440. 91 7,883, 610. 28
6.4.6.3
/
6.4.6.4
6.4.64.1
6.4.6.4.2
6.4.6.5
2017
6, 121. 46
151. 60
36. 10
6, 309. 16

23

53




2017

6.4.6.6

6.4.6.7

2017

6

30

24

53

117, 631. 27



2017

6.4.6.10
7,901, 520. 47 -5, 234, 825. 76 2,666, 694. 71
2,421, 880. 97 8, 252, 543. 25 10, 674, 424. 22
38, 887, 965. 02 -20, 942, 070. 54 17, 945, 894. 48
39, 602, 533. 05 -21, 350, 208. 88 18, 252, 324. 17
—714, 568. 03 408, 138. 34 -306, 429. 69
=799, 748. 70 - =799, 748. 70
48,411, 617.76 -17,924, 353. 05 30, 487, 264. 71
6.4.6.11
2017 1 1 2017 6 30
154, 420. 58
4, 295. 98
4, 530. 38
163, 246. 94
6.4.6.12
6.4.6.121
2017 1 1 2017 6 30
134, 662, 159. 20
131, 518, 969. 44
3,143, 189. 76
6.4.6.13
6.4.6.13.1
6.4.6.13.2 —_
25 53




2017

6.4.6.13.3
6.4.6.134
6.4.6.13.5
6.4.6.14
6.4.6.14.1
6.4.6.15
6.4.6.15.1
6.4.6.16
2017 1 1 2017 6 30
1, 188, 338.99
1,188, 338.99
6.4.6.17
2017 1 1 2017 6 30
1. 8, 252, 543. 25
e 8, 252, 543. 25
2. -
3. -
8, 252, 543. 25

26

53




2017

6.4.6.18
2017 1 1 2017 6 30
2,095. 31
404. 40
2,499.71
25%
6.4.6.19
2017 1 1 2017 6 30
477, 503. 07
477, 503. 07
6.4.6.20
2017 1 1 2017 6 30
24,795.19
37, 191. 88
3, 115. 25
65, 102. 32
6.4.7
6.4.7.1
6.4.7.2

27

53




2017

6.4.8

6.4.8.1

6.4.8.2

2017

2

8

6.4.9

6.49.1

6.49.1.1

6.49.1.2

6.49.1.3

64914

6.49.1.5

6.4.9.2

6.49.2.1

2017

1

1

2017

6

2016

1

1

2016 6 30

28
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2017

30
1, 320, 290. 66 349, 296. 28
62, 789. 09 84, 813. 98
1. 5%
= x 1.5%/
6.4.9.2.2
2017 1 1 2017 6 30 2016 1 1 2016 6 30
220, 048. 41 58, 216. 05
0. 25%
= x 0.25%/
6.4.9.3 ( )
( )
6.4.9.4
6.49.4.1
2017 1 1 2017 62016 1 1 2016 6 30
30
2009
7 30 - -
- 7,837, 285. 59
/ — —
- 7,837, 285. 59
- 18. 10%
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2017

6.494.2
6.4.9.5
2017 1 1 2017 6 30 2016 1 1 2016 6 30
25, 335, 399. 67 154, 420. 58 6, 480, 327. 83 31, 532. 83
2017 6 30 337, 021. 26 2016 12

31 295, 814. 25

6.4.9.6

6.49.7

6.4.10

10

2017  1j2017 1 19

1 19 0. 250 799, 748. 70 -[799, 748. 70
- - 0. 250 799, 748. 70 -[799, 748. 70
6.4.11 2017 6 30
64111 /
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2017

6.4.11. 1. 1
2017
002879 2017 7 18.02 18.02 1,313 23, 660. 26|23, 660. 26
6 5 7
2017 2017
002882 6 15| 7 6. 20 6. 20 2, 966 18, 389. 20|18, 389. 20
17
2017 2017
603933 6 28| 7 20. 20, 20.20 857 17, 311. 40|17, 311. 40
6
2017 2017
300670 6 26| 7 10. 93| 10.93 1,259 13, 760. 87|13, 760. 87
3
2017 2017
300672 6 30| 7 8. 48 8. 48 1, 257 10, 659. 36|10, 659. 36
12
2017 2017
603331 6 27| 7 9.63 9.63 999 9, 620. 37| 9, 620. 37
5
2017 2017
300671 6 27| 7 8. 11 8. 11 942 7,639.62| 7,639. 62
5
2017 2017
603617 6 23| 7 8.93 8.93 832 7,429.76| 7,429. 76
3
6.4.11.2
2017
600146 ; 32. 36 - - 28, 048 847, 359. 63907, 633. 28
6
31 53




2017

6.4.11.3

64.11.31

6.4.11.3.2

6.4.12

6.4.12.1

6.4.12.2

32

53



2017

641221

6.4.12.2.2

6.4.12.3

6.4.11

33

53

10%

10%



2017

6.4.124

641241

6412411

2017 6 30
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2017

5, 000, 000. 00 N - 5,000, 000. 00
- N 1,000, 159. 17} 1, 000, 159. 17|

- N 3, 387. 77 3, 387. 77

N n 494. 07 494. 07

10, 199, 765. 80 n 25,470, 515. 83 35,670, 281. 63
N n 507, 545. 04] 507, 545. 04

N n 79, 742. 77 79, 742. 77

- N 44, 910. 62 44, 910. 62

- N 7, 485. 09 7, 485. 09

- N 50, 752. 23 50, 752. 23

- N 175,299. 11 175,299. 11

— n 865, 734. 86 865, 734. 86

10, 199, 765. 80 n 24,604, 780. 97| 34, 804, 546. 77|

6.4.124.1.2

6.4.12.4.2

6.4.12.4.3

VaR (Value at Risk)

6 30

6.4.12.4.3.1

35
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2017




2017

225,724, 948. 24 1, 049, 492. 67 226, 774, 440. 91

225,724, 948. 24 1, 049, 492. 67 226, 774, 440. 91
2017
(b)

(
)
2017
(c)
2017 6 30
(2) (
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2017

8§87
7.1
%

1 226, 774, 440. 91 89. 24
226, 774, 440. 91 89. 24
2 — —
3 — —
4 — —
5 — —
25,672, 420. 93 10. 10
1, 680, 070. 18 0. 66
254, 126, 932. 02 100. 00

7.2

7.2.1

38

53




2017

M - _
N 9,498, 149. 10 3.75
0 - -
p _ _
Q _ _
R - -
S - -

226, 774, 440. 91 89. 46

1.2.2

7.3

1 603808 488, 200 14, 411, 664. 00 5.69
2 002581 628, 200 12, 846, 690. 00 5.07
3 601689 357, 600 11, 976, 024. 00 4.72
4 603818 722, 600 11, 511, 018. 00 4. 54
5 601336 220, 000 11, 308, 000. 00 4. 46
6 601933 1, 560, 000 11, 044, 800. 00 4. 36
7 600622 650, 000 10, 582, 000. 00 4. 17
8 002773 197, 889 10, 349, 594. 70 4. 08
9 600491 964, 000 10, 343, 720. 00 4. 08
10 600258 431, 959 10, 090, 562. 24 3.98
11 600315 300, 000 9, 735, 000. 00 3. 84
12 300373 482,723 9, 726, 868. 45 3. 84
13 002496 1,900, 000 9, 424, 000. 00 3.72
14 300196 302, 700 9, 005, 325. 00 3.55
15 603816 148, 100 8, 705, 318. 00 3.43
16 300285 400, 000 7, 880, 000. 00 3. 11
17 600519 16, 400 7,738, 340. 00 3.05
18 300041 499, 904 6, 358, 778. 88 2.51
19 002831 80, 000 6, 000, 000. 00 2. 37
20 002640 281, 800 5, 988, 250. 00 2.36
21 300383 380, 167 5, 155, 064. 52 2.03
22 002242 245, 000 4, 819, 150. 00 1.90
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2017

4 603818 12, 750, 609. 97 36. 63
5 601689 11, 299, 254. 00 32. 46
6 300196 11,070, 111. 00 31.81
7 600622 10, 356, 193. 40 29.76
8 300373 9,793, 183. 31 28. 14
9 002496 9,776, 711. 15 28.09
10 600491 9, 723, 835. 62 27. 94
11 601998 9, 662, 000. 00 27.76
12 300383 9, 583, 497. 19 27. 54
13 300041 9, 431, 386. 20 27. 10
14 300224 9, 428, 062. 25 27.09
15 600258 9,372, 520. 82 26. 93
16 601336 9, 350, 084. 00 26. 86
17 600315 8, 960, 579. 00 25.75
18 002773 8, 881, 272. 48 25. 52
19 600886 8, 774, 500. 00 25.21
20 600011 8, 580, 970. 00 24. 65
21 601933 8, 550, 340. 82 24. 57
22 601006 8, 376, 000. 00 24. 07
23 300285 8,274, 043. 11 23.77
24 600076 8,231, 453. 00 23.65
25 300083 7, 595, 546. 00 21.82
26 002123 7,498, 270. 67 21. 54
27 603816 7,142, 605. 28 20. 52
28 600519 7, 100, 665. 20 20. 40
29 002831 5,657, 550. 00 16. 26
30 002159 5, 586, 555. 00 16. 05
31 600166 5, 060, 400. 00 14. 54
32 000888 5, 008, 566. 87 14. 39
33 002640 4, 926, 663. 36 14. 16
34 002242 4, 899, 619. 00 14. 08
35 600873 4,795, 000. 00 13.78
36 300054 4,103, 304. 20 11.79
37 002688 2,939, 901. 67 8.45
38 300140 2,832, 824. 00 8. 14
39 002241 1, 526, 355. 00 4. 39

41

53




2017

40 600183 1, 268, 947. 00 3.65
41 300408 900, 000. 00 2.99
42 000858 811, 800. 00 2.33
43 000049 762, 570. 00 2.19
« / "
7.4.2 2% 20
1 601006 9, 494, 881. 00 27. 28
2 600886 9, 260, 484. 00 26. 61
3 300083 9,111, 305. 00 26. 18
4 601998 9, 066, 860. 00 26. 05
5 300224 8, 587,617. 20 24. 67
6 000639 8, 443, 938. 52 24. 26
7 600011 8, 150, 555. 00 23. 42
8 002123 8,127, 572. 45 23.35
9 600076 7, 840, 607. 34 22.53
10 300140 5,167, 110. 00 14. 85
11 600166 5, 164, 754. 00 14. 84
12 300383 4,670, 357. 00 13. 42
13 600519 4,016, 051. 00 11. 54
14 600873 3, 857, 000. 00 11. 08
15 002688 3,616, 310. 28 10. 39
16 300041 3, 281, 580. 00 9.43
17 002241 2,369, 795. 00 6. 81
18 601398 2, 204, 080. 00 6. 33
19 000568 1, 949, 350. 00 5.60
20 000858 1, 860, 312. 00 5.35
21 603589 1, 853, 030. 00 5.32
22 601901 1, 408, 552. 00 4. 05
23 600061 1, 337, 870. 00 3. 84
24 002640 1, 266, 107. 00 3. 64
25 000596 1,217, 441. 00 3.50
26 600183 1,213, 680. 00 3.49
27 601166 1, 078, 000. 00 3.10
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2017

28 300408 1,076, 322. 00 3.09
29 600887 915, 179. 00 2.63
30 300050 772, 449. 00 2.22
31 600098 744, 747. 00 2. 14
32 300285 731, 781. 00 2.10
“ / ”
7.4.3
325, 574, 392. 28
134, 662, 159. 20
7.5
7.6
7.7
7.8
7.9
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2017



2017

7.12.5

7.12.6
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2017

§8
8.1
()

2, 547 87,557.23 191, 952, 628. 38 86. 07% 31, 055,630.30 | 13.93%

8.2
124, 114. 38 0. 06%

8.3
10750
10750
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2017

§9

2009

7

30

984, 485, 380. 44

32, 137, 852. 06

194, 253, 900. 80

3,383, 494. 18

” 7

223, 008, 258. 68

47
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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

1 232,683, 084. 28

50. 71%

178, 441. 80

59. 06%

1 170, 893, 478. 72

37. 24%

90, 796. 01

30. 05%

48
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2017

55, 260, 071. 74

12. 04%

32,900. 64

10. 89% -

10.7.2

25, 500, 000. 00

100. 00%

49

53

1998 29

2007 48




2017

10.8
1 2017 1 12
2 2017 1 13
3 2017 1 13
4 2017 1 14
5 2017 1 17
2016
6 2017 1 17
7 2017 1 17
2016
8 2017 1 21
9 2017 2 8
10 2017 2 23
11 2017 3 3
12 2017 3 10
13 2017 3 15

50
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2017

2017 1

14 2017 22
15 2017 22
2016
16 2017 27
17 2017 30
18 2017 30
19 2017 1
2017
20 2017 22
21 2017 22
22 ) 2017 4
23 2017 12
24 2017 24
25 2017 26
26 2017 30
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2017

§ 11
111 20%
20%
2017 2
1 27 2017 0.00 | 54,842,824.61 0.00 | 54,842,824.61 | 24.59%
6 30
2017 2
2 27 2017 0.00 | 137,109, 803. 77 0.00 | 137,109,803.77 | 61.48%
6 30

11.2
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2017

121

12.2

12.3

§ 12

http://www. cxfund. com. cn

53

53



