2017

2017 6 30

2017 8 24
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§1

2017 8 22

2017 1 1 2017 6 30
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2.1

§2

CX

519973

2013 11 29

1,385, 174, 081. 45

CX A

CX C

519973

519972

1,114,067, 174.73

271, 106, 906. 72

2.2

37




2017

021-61009999

010-66105799

zhouyg@cxfund. com. cn

custody@icbc. com. cn

4007005566

95588

021-61009800

010-66105798

2.4

www. cxfund. com. cn

55
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8§ 3
3.1
A C
3.1.1 (2017 1 1 - 2017 (2017 1 1 -
6 30 ) 2017 6 30 )
22,922, 266. 22 5,231, 379. 03
11, 900, 770. 54 3, 003, 207. 65
0.0108 0.0107
1. 12% 0. 90%
3.1.2 (2017 6 30 )
0.0139 0.0116
1,129, 510, 449. 72 274, 248, 939. 92
1.0139 1.0116
1
2
3.2
3.2.1
A
2. 19% 0. 09% 0. 25% 0.01% 1. 94% 0. 08%
0. 45% 0. 11% 0. 76% 0.01% -0. 31% 0. 10%
1. 12% 0. 08% 1. 53% 0.01% -0.41% 0.07%
1. 00% 0. 08% 3. 10% 0.01% -2.10% 0.07%
26. 33% 0. 12% 11.52% 0.01% 14. 81% 0.11%
33. 20% 0. 14% 14. 84% 0.01% 18. 36% 0. 13%
C




2017

2.15% 0. 09% 0. 25% 0.01% 1. 90% 0. 08%

0. 34% 0.11% 0. 76% 0.01% =0. 42% 0. 10%

0. 90% 0. 08% 1.53% 0.01% =0. 63% 0.07%

0. 59% 0. 08% 3. 10% 0.01% =2.51% 0.07%

24.77% 0. 12% 11.52% 0.01% 13. 25% 0.11%

31. 25% 0. 14% 14. 84% 0.01% 16. 41% 0. 13%
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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



2017

LOF
4.1.2
CIM

Investors
Group Financial
Services Co. Ltd 2002

2016 12
19
13
LOF
LOF
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2014 122017 1
17 25
2013
LOF
2016 12 )
12
LOF
/
2017 7 28
2017 8 8
4.2
10 37
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4.3
431

432

4.4
441

2017

31BP

442

1.0116

2017

14BP

3

1. 2904

1.53%

60BP  29BP 1 10
4 5 6

4 6 MLF

6

10

4-5
A 1.0139

1. 12%

C

11 37

5%

20BP

1 10

20BP

1. 3067

0. 90%
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4.5

2017

4.6

2008

1/2

4.7

12

12

37

(2008138



2017

4.8

100%

13

37
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5.1

§5

14

37



2017

6.1

2017

§6

6

30

2017 6 30 2016 12 31
4,621, 482. 50 6, 806, 337. 97
4,679, 904. 34 -
33, 537. 58 15, 703. 47
2,110, 873, 507. 20 837, 710, 691. 16
2,110, 873, 507. 20 837, 710, 691. 16
- 883, 112, 609. 68
49, 549, 685. 40 20, 484, 727. 34

2,169, 758, 117. 02 1, 748, 130, 069. 62
2017 6 30 2016 12 31
763, 279, 084. 25 -
1,243, 338. 45 -
795, 722. 42 1,038, 527.79
227, 349. 26 296, 722. 23
88, 845. 39 215, 804. 59
34, 663. 49 27,971. 26

15 37




2017

102, 039. 61

122, 996, 922. 73

227,684. 51

400, 000. 00

765, 998, 727. 38

124, 975, 948. 60

1,385, 174, 081. 45

1,618,877, 936. 07

18, 585, 308. 19

4,276, 184. 95

1,403, 759, 389. 64

1,623, 154, 121. 02

2,169, 758, 117. 02

1, 748, 130, 069. 62

2017 6 30 1.0134 1, 385, 174, 081. 45
A 1. 0139 1,114, 067, 174.73
C 1.0116 271, 106, 906. 72
6.2
2017 1 1 2017 6 30
2017 1 1 2017 6 2016 1 1 2016 6
30 30
30,011, 281. 28 68, 725, 497. 16
1. 51, 795, 657. 67 55, 399, 422. 15

164, 048. 46

164, 963. 89

49, 117, 766. 32

16 37

54, 150, 950. 73




2017

o 58, 189. 04 81. 28

15, 107, 303. 09 10, 639, 594. 14

1 4, 817,475. 22 5,999, 032. 90
2 1,376, 421. 39 1,714, 009. 40
3 558, 135. 33 1,251,957. 48
4 20, 132. 69 50, 994. 18
5 8, 128, 162. 67 1,374, 474.74
8, 128, 162. 67 1,374,474.74

206, 975. 79 249, 125. 44

B 14,903, 978. 19 58, 085, 903. 02

B 14, 903, 978. 19 58, 085, 903. 02

2017 1 1 2017 6 30

2017 1 1 2017 6 30
1,618, 877, 936. 07 4,276,184.95 | 1,623, 154, 121. 02
- 14, 903, 978. 19 14, 903, 978. 19
-233, 703, 854. 62 —-594, 854. 95 —-234, 298, 709. 57
823, 464, 957. 99 4, 285, 264. 35 827, 750, 222. 34
-1, 057, 168, 812. 61 -4, 880, 119. 30 | -1, 062, 048, 931. 91
1, 385,174, 081. 45 18, 585, 308. 19 | 1, 403, 759, 389. 64

17 37
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2016

1

1

2016 6 30

1, 353, 894, 462. 65

60, 585, 878.09 | 1,

414, 480, 340. 74

58, 085, 903. 02

58, 085, 903. 02

264, 983, 473. 42

11, 964, 161. 34

276,947, 634. 76

266, 953, 972. 16

12,052, 218. 41

279, 006, 190. 57

-1, 970, 498. 74

-88, 057. 07

-2, 058, 555. 81

1,618, 877, 936. 07

130, 635, 942. 45 | 1,

749, 513, 878. 52

6.1

6.4

6.4
6.4.1

( [2013]911 )

2013 11 29

18

37

“ ” ) 2013




2017

( ‘ ")

2013 10 28 2013 11 22 302, 940, 982. 40

19 37



2017

6.4.3

30

6.4.4

6.44.1

6.4.4.2

6.4.5

[2002] 128

2017

(1998155

1

1

2017

[2012]85

20

2012 11 16

[2004]78

[2015]101

37

2017

[2005]103



2017

(b)
(c)

2018

(d)

(e)

50%

()

(g)
(h)

1

20%

25%

0. 1%

3%

2013 1 1
1 1
1 1 1
1 2013 1 1 2015
2015 9 8
10%

%
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6.4.6

6.4.6.1

2017 2 8

6.4.6.2

22 37



2017

2017 1 1 2017 6 | 2016 1 1 2016 6 30
30
4,817, 475. 22 5,999, 032. 90
690, 454. 16 1,465,671.77
0. 70%
Ex + H E
6.4.7.2.2
2017 1 1 2017 6 | 2016 1 1 2016 6 30
30
1,376, 421. 39 1,714, 009. 40
0. 20%
Ex + H E
6.4.7.2.3
2017 1 1 2017 6 30
A ¢
- 463, 722. 49 463, 722. 49
- 12,274. 17 12,274. 17
- 131.39 131. 39
- 536, 128. 05 536, 128. 05
2016 1 1 2016 6 30
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2017

A C
- 775, 625. 86 775, 625. 86
- 393, 254. 87 393, 254. 87
- 1, 140. 47 1, 140. 47
- 1, 170, 021. 20 1, 170, 021. 20
C 0. 40%
C 0. 40%
H Ex +
H C
E C
6.4.7.3 ( )
( )
6.4.7.4
6.4.7.4.1
6.4.7.4.2
6.4.75
2017 1 1 2017 6 30 2016 1 1 2016 6 30
4,621, 482. 50 132, 724. 29 16, 932, 725. 72 129, 471. 37
2017 6 30 4, 679, 904. 34 (2016 12
31 0.00 )
24 37
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6.4.7.6

6.4.7.7

6.4.8

6.4.8.1

6.4.8.2

2017

6

30

25

37



2017

1480259 | 14 2017 7 84. 58 150, 000 12, 687, 000. 00
1480284 | 14 2017 7 84. 50 475, 000 40, 137, 500. 00
14
1480303 2017 7 84. 05 200, 000 16, 810, 000. 00
14
1480478 2017 7 103. 93 300, 000 31, 179, 000. 00
14
1480533 2017 7 102. 66 200, 000 20, 532, 000. 00
14
1480359 2017 7 84. 04 200, 000 16, 808, 000. 00
1480513 | 14 2017 7 104. 34 40, 000 4,173, 600. 00
1580082 | 15 2017 7 101. 98 300, 000 30, 594, 000. 00
1580329 | 15 2017 7 96. 90 500, 000 48, 450, 000. 00
16
1680043 2017 7 97.51 39, 000 3, 802, 890. 00
17
1780047 2017 7 100. 36 100, 000 10, 036, 000. 00
4, 866, 000 463, 662, 550. 00
6.4.8.3.2
2017 6 30
312, 800, 000. 00 2017 7 3 2017 7 5
/
26 37




2017

§7
7.1
%
1 — —
2 2,110, 873, 507. 20 97. 29
2, 110, 873, 507. 20 97. 29
3 — —
4 — —
5 — —
9, 301, 386. 84 0.43
49, 583, 222. 98 2.29
2,169, 758, 117. 02 100. 00
7.2
721
722
7.3
7.4
7.4.1 2% 20
27 37




2017

7.4.2 2% 20

7.4.3

7.5
1 — —
2 — —
3 138, 250, 000. 00 9.85

138, 250, 000. 00 9.85

4 1, 842, 290, 507. 20 131. 24
5 120, 457, 000. 00 8. 58
6 9, 876, 000. 00 0.70
7 — —
8 — —
9 — —
10 2,110, 873, 507. 20 150. 37

7.6
1 170210 17 10 1, 400, 000] 138, 250, 000. 00 9.85
2 143060 17 02 600, 000] 59, 586, 000. 00 4.24
3 1480489 14 500, 000] 52, 425, 000. 00 3.73
4 1480513 14 500, 000| 52, 170, 000. 00 3.72
5 011698599 16 SCPO11 500, 000] 50, 235, 000. 00 3.58

7.7

7.8

37




2017

7.9

7.10

7.10.1

7.10.2

7.11

7111

7.11.2

7.11.3

7.12

7.12.1

7.12.2

7.12.3

29

37



2017

49, 583, 222. 98

7124

7.125

7.12.6

30

37




2017

8.1

§8

31

37



2017

§9

A

C

2013

11

29

205, 068, 134. 62

97,977, 007. 09

1,028, 522, 561. 77

590, 355, 374. 30

559, 630, 853. 08

263, 834, 104. 91

474, 086, 240. 12

583, 082, 572. 49

” 7

1,114, 067,174.73

271, 106, 906. 72

32

37
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33

37



2017

9 _ - - -
1 _ _ _ _
1 - - - -
9 _ _ _ _
1 - - - -
1 _ _ _ _
9 - - - -
10.7.2
485, 427, 101. 85 100. 00%4, 189, 208, 000. 00,  100. 00% -
1
2
1998 29
2007 48
1
1
2
3
4
2

34

37




2017

35

37



2017

§ 11

111 20%
20%
2017 1
11
2017 0.00 | 298, 328, 361. 18 | 0.00 | 298, 328, 361. 18 | 21. 54%
6 30
2017 1
6
289, 546, 375. 83 0.00 | 289, 546, 375. 83 | 20. 90%
2017 6
30

11.2

36

37




2017

37

37

2017

8

24



