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¡1  

 

1.1  

ֲ Ԋᴪȁ ԊḠ Ҍ Ẋ ȁ ̆

ῒῤ ȁ‰ ҩ≢ ᴋȂ ҈№ӊԋ

҉ץ Ԋ ̆ Ԋ Ȃ  

ֲ ├ ᴍ Ὲ ̆ ̆ԍ 2017 8 21

ԅ Ҭ Ⱶ ȁṿ ȁ≠ № ’ȁ Ⱶᴪ ȁ ῤ ̆Ḡ

ῤ Ҍ Ẋ ȁ Ȃ  

ֲ ץ Ḥ ȁאָאל ↕ ֟̆p ҌḠ ѿ ≠Ȃ  

ҙ Ҍף ῒ Ȃ ̆ ᵬ₮ ‗ ╠ ה

תּ ӥ ῒ Ȃ 

Ҭ Ⱶ Ȃ  

2017 1 1 2017 6 30 Ȃ 
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 ׃  2¡

 

2.1 ’  

 Ḥ ├  

 Ḥ  

Һף  519957 

ᵬ   

 2015 7 6  

ֲ Ḥ ᴋῈ  

ֲ ├ ᴍ Ὲ  

ᴍ  57,752,313.31ᴍ 

 Ҍ   

Ҋ № ̔ Ḥ A Ḥ C 

Ҋ № ῤ : A  C  

Ҋ № ֜ ף ̔ 519957 519956 

Ҋ № ᴍ  7,765,963.35ᴍ 49,986,349.96ᴍ 

  

2.2 ֟  

 
֟ ̆ └ ╠ Ҋ̆ ҙ

‰ ֟ ẫ ṿȂ 

 

1ȁ ֟   

≠ ῃ Ḥ ȁ ȁ ҙḤ ץ

Ḥ ̆ ԍ ׆̆ ңҩ

̆ ֟ ̆ӊ ֟ Ῥ ֟ ̆

ῤ ≢ ֟ ᴨ ̆ ֟ ᶛ Ҍ

Ȃ  

2ȁ   

1̃ ҙ  ҙ ̆ " ҉ Ҋ" ҙ ̆

ῤ ȁל ȁ ҍ֟ҙ

῀ ̆ ᴇṿ ҍ ҙ

Ȃ  

2̃ҩ  

ҍ № ̆Һ Ҋ ҉ Ȃ ᶭ

̆ ԍ ҉ Ὲ ᵀ№ ȁ № ᵀṿ№ ̆

₮ ̆ └ ╠ Ҋ̆Ԉ ֟

ẫ ṿȂ  

3ȁṽ├   

ṽ├ ֟ Ҭ̆ Һꜚ ̆

№ ȁ № ȁ Ҭ ≠ № ȁᶫ

№ ṽ├ ̆ Ὶ ̆ └ ֟ ᵣ Ȃ

ҩ├ ҉̆ ᵀṿ ȁӄ ȁ≠
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̆ ṽ├ ꜚ ȁḤ № ̆ ҩ├

Ȃ  

4ȁῒז ֟  ᾛ ’Ҋ̆

Ҥ └ ҉ ҍ ȁ ֟ ├ȁ

ΐ Ȃ 

ҙ ‰ 300 ¦60%+Ҭ ῃṽ ¦40% 

 
ҹ ̆ ԍҬ ȁҬ ̆ῒ

ԍ ṽ├ ̆ᵞԍ Ȃ 

  

2.3 ֲ ֲ 

 ֲ ֲ 

 
Ḥ ᴋῈ

 
├ ᴍ Ὲ  

Ḥ ֲ 

 ↨  

 021-61009999 020-87555888 

 zhouyg@cxfund.com.cn cuirj@gf.com.cn 

Ⱶ   4007005566 95575 

ᴰ  021-61009800 020-87555129 

Ύ  
Ҭ ̂҉ ̃

Ҭ 68 9  

қ Ҭ

ѿ 2 618  

ⱲῈ  
҉ қ Ҭ

68 9  

қ

183 187 ᴪ 40  

 200120 510620 

ף ֲ   

  

2.4 Ḥ   

Ḥ  Ҭ ├ ȁ҉ ├ ├  

ֲԑ

 
www.cxfund.com.cn 

 
҉ қ Ҭ 68 9 ̆ қ

183 187 ᴪ 40  

  

2.5 ῒז ῏  

  ⱲῈ  

Ύ  Ҭ ├ ᴋῈ  ֤ 17  
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ׂ 
-8.00% 1.96% 0.97% 1.00% -8.97% 0.96% 

   Ḥ C 

 
ᴍ ṿ

ŵ 

ᴍ ṿ

‰ Ŷ 

ҙ

‰

ŷ 

ҙ ‰

‰

Ÿ 

ŵ̇ŷ Ŷ̇Ÿ 

ѿҩ  3.33% 0.49% 3.46% 0.40% -0.13% 0.09% 

҈ҩ  -3.85% 0.62% 3.70% 0.38% -7.55% 0.24% 

Έҩ  -2.70% 0.66% 6.30% 0.35% -9.00% 0.31% 

ѿ  -6.54% 0.82% 9.67% 0.41% -16.21% 0.41% 

ׂ 
-10.00% 1.97% 0.97% 1.00% -10.97% 0.97% 

ץ 3.2.2 ᴍ ṿ ꜚ ῒҍ ҙ ‰

ꜚ  
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̔1ȁ ҹ 2015 7 6 2017 6 30 Ȃ 

    2ȁ ̆ ӊ 6ҩ ῤҹ ד Ȃ ד ̆

ᶛ Ȃ 
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ȁ אָאל̆ ҹ ᴍ ֲ ≠ ̆Ҍ ᴍ ֲ≠

ҹȂ 

ץ Ḥԍ ȁ Ḥԍ ᴪ Ὲᴧҹ ̆ ѿ Ḥ ȁ

אָאל ↕ ֟̆ ᵬ Ҥ └ ╠ Ҋ̆ꜜⱬҹ

ᴍ ֲ ≠ Ȃ 

 

4.3 ֲ ῤῈ ֜ ’ 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 ֜ ֜ ֜ ├ ֜ 5% ̆

֜ ҹȂ 

 

4.4 ֲ ῤ ҙ  

4.4.1 ῤ ᵬ№  

╠ ױ ̆ ᵞ ꜚ ᵞ ֜ Ҭ̆ ӊ╠ ̆ל

Ӟ Ẓ ҉ Ȃ ̆ Ẓ ҉ Ҭ̆ ҉ȁ ҉

̆ ױ Ҭ Ȃ 

2017 ҉ ̆҉ 50 11.50%̆ 300 10.78%̆Ҭ 500

-2.00%̆Ҭ 1000 -12.07%Ȃ ₮ ѿӜ ̆ ӊ

Ҍֽ ̆ ̆ ԅ 2016 4 ץ № Ȃ҉ 50 Ҭ

1000 20%̆ ҉ Ȃ 

A ṿ -2.23%̆C ṿ -2.70%̆ ԍ ҙ ‰Ȃ

№Ҋ ԍ 4ȁ5 ᴍ̆ Ҭ №Ҭ ל Ҍᶃ

Һ Ȃ 
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4.4.2 ῤ ҙ  

Ḥ A ᴍ ṿҹ 0.920ᾝ̆ ῤ Ḥ A

ᴍ ṿ ҹ-2.23%̕ Ḥ C ᴍ ṿҹ 0.900ᾝ̆

ῤ Ḥ C ᴍ ṿ ҹ-2.70%Ȃ ҙ ‰ ҹ 6.30%Ȃ 

 

4.5 ֲ ȁ ├ ҙ ל  

ױ ҹҊ ,ғ ᾢ Ȃ Ẓ

Ҋ̆ ױ ҹ҈ 6 ץ ̆ 7ȁ8 ᴍ ѿ ҉ ̕

Ҍ ╠ № 9 ᴍ G20ᴪ ̆ ҉ῃ ̆

ѿң ᴪ ̆ ғҬ 5 ȁ└ ҙȁ ֟ ῃ Ҋ ̆Ḡ ⱬ

̆Ҍ Ҋ GDP ᴪ 6.5%̆ ץ 9 ᴍץ ᴺ̆

Ȃ ҙ ̆ ױ ҹҬ ̆Ҋ Ῥ ̆

ױ ῏ ҉ ҙ̆ ├ ȁ´ ȁ ȁ Ȃ ̆

Ẓ ̆Ҋ ׆ ℗ ̆ ױ ֲ ȁ ף Ⱶȁ

ᴪ̕ᵖ ԍ Ṣ Ҥ̆Һ ᶭ ҙ

̆ᵀṿҬ Ӟ Ҋ ̆ Ҋץ ҙ ̆

‰ ẒҺ Ὲ Ȃ 

 

4.6 ֲ ῤ ᵀṿ Ԋ  

Ҭ ├ ᴪ 2008 9 12 [2008]38 ȇ῏ԍ ѿ ├

ᵀṿҙⱵ Ȉ̆ Ḥ ᴋῈ Ҋץ̂ ľῈ Ŀ̃└ ԅẫῃȁ

ᵀṿ ̆ ԅᵀṿ ᵬ ̆ ԊⱵ ȁ ȁ ȁ֜

῏ҙⱵ ץֲ ԊⱵ ѿ ҙⱵ ῍ Ȃ ῏ ҍֲ ΐ ү ├

ҙ ᵬ ̆ ῏ ᵀṿ Ȃ Ҍ ҍᵀṿ‗ ̆ ҹ

├ ├ᵀṿ ̆ ץ Ὲ ᵀṿ ᵬ ├ Ғ ᵀȂᵀṿ‗ ҍ

ᴪᵀṿ ᵬ ҉ץ1/2 Ȃ ԍᵀṿ ̆Ὲ ҍ ֲᾟ№ ̆ ѿ

Ȃ ᴪ ԊⱵ Ὲ ᵀṿ Ȃ  

ҍᵀṿ Ҍ ᴋᵥ ≠ ‖ Ȃ ῤ̆ ҍᵀṿ ῏ ᴇ ⱵȂ 
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4.7 ֲ ῤ ≠ № ’  

῏ № ץ↕ ᵬ ’̆

≠ № Ȃ 

№ ↕ Ҋ̔ 

1ȁ ῏ № ᴆ ╠ Ҋ̆ № ҹ 12 ̆ ȇ

Ȉ Ҍ 3ҩ Ҍ № ̕ 

2ȁ ԍ A ᴍ Ҍ Ⱶ ̆ C ᴍ Ⱶ ̆ ᴍ

≢ ᶫ№ ≠ Ҍ Ȃ ѿ ≢ ѿ ᴍ ֣ № Ȃ 

3ȁ № №ң ̔ № ҍ ≠Ῥ ̆ ≠

≠ ꜚ ҹ ᴍ Ῥ ̕ Ҍ ̆ № № ̕ 

4ȁ № ᴍ ṿҌ ᵞԍ ṿ̕ № ‰ ᴍ ṿ⁞

ᵝ ᴍ № Ҍ ᵞԍ ṿ̕ 

5ȁ ῏ ῒ׆̆ Ȃ 

 

4.8 ῤ ֲ ֲ ֟ṿ  

Ȃ 
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¡5 ֲ  

 

5.1 
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¡6 Ⱶᴪ ̂ ̃ 

 

6.1 ֟ ṽ  

ᴪ Һᵣ̔ Ḥ ├  

̔ 2017 6 30  

ᵝֲ̔ ᾝ 

 ֟  
 

2017 6 30  

҉  

2016 12 31  

 ֟̔     

 6.4.6.1 9,359,274.97 13,584,344.03 

ט   130,464.71 92,429.11 

₮Ḡ   90,382.90 90,103.74 

֜ ֟ 6.4.6.2 43,502,122.24 61,507,211.34 

ῒҬ̔   43,502,122.24 61,507,211.34 

  - - 

ṽ├   - - 

֟ ├   - - 

  - - 

֟ 6.4.6.3 - - 

ӯ῀ ֟ 6.4.6.4 - - 

├   - 13,164.52 

≠  6.4.6.5 1,609.37 1,969.88 

≠  - - 

  6,297.91 41,846.86 

֟  - - 

ῒז ֟ 6.4.6.6 - - 

֟   53,090,152.10 75,331,069.48 

ṽ   
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֜   - - 

≠ט   - - 

≠ט   - - 

ṽ  - - 

ῒז ṽ 6.4.6.8 154,222.64 240,006.21 

ṽ   941,578.71 2,739,354.97 

̔    

 6.4.6.9 57,752,313.31 78,279,036.84 
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↓̃ 

5.ῒז ῀̂ ľ-Ŀץ

↓̃ 

6.4.6.18 
10,066.70 195,016.52 

⁞̔ԋȁ   1,273,701.99 1,800,550.74 

1̈ ֲ  6.4.9.2.1 453,803.59 719,973.01 

2̈  6.4.9.2.2 75,633.94 119,995.48 

3̈ Ⱶ  6.4.9.2.3 208,499.90 317,755.50 

4̈֜  6.4.6.19 418,126.21 510,037.59 

5̈≠ ₮  - - 

ῒҬ̔ ₮ ֟ ₮  - - 

6̈ῒז  6.4.6.20 117,638.35 132,789.16 

҈ȁ≠  ̂ Ԏ ľ-Ŀץ

↓̃ 

 
-1,407,887.83 -24,456,398.17 

⁞̔   - - 

ȁ≠ ̂Ԏ ľ-Ŀץ

↓̃ 

 
-1,407,887.83 -24,456,398.17 

  

6.3 ̂ ṿ̃ ꜚ  

ᴪ Һᵣ̔ Ḥ ├  

̔2017 1 1 2017 6 30  

ᵝֲ̔ ᾝ 

 

 

2017 1 1 2017 6 30  

 № ≠   

ѿȁ ∆

̂ ṿ̃ 
78,279,036.84 -5,687,322.33 72,591,714.51 

ԋȁ ꜚ֟

ṿ ꜚ ̂

≠ ̃ 

- -1,407,887.83 -1,407,887.83 

҈ȁ ᴍ ֜

֟ ṿ ꜚ

 

̂ṿ⁞ ľ-Ŀץ

↓̃ 

-20,526,723.53 1,491,470.24 -19,035,253.29 

ῒҬ̔1.  6,089,561.40 -456,637.10 5,632,924.30 

2.  -26,616,284.93 1,948,107.34 -24,668,177.59 

ȁ ᴍ

ֲ№ ≠ ֟

ṿ ꜚ̂ ṿ⁞

- - - 



Ḥ 2017  

 20  ῍ 55    

ľ-Ŀץ ↓̃ 

ԓȁ

̂ ṿ̃ 
57,752,313.31 -5,603,739.92 52,148,573.39 

 

҉  

2016 1 1 2016 6 30  

 № ≠   

ѿȁ ∆

̂ ṿ̃ 
110,129,186.63 20,376,303.61 130,505,490.24 

ԋȁ ꜚ֟

ṿ ꜚ ̂

≠ ̃ 

- -24,456,398.17 -24,456,398.17 

҈ȁ ᴍ ֜

֟ ṿ ꜚ

 

̂ṿ⁞ ľ-Ŀץ

↓̃ 

-14,961,123.08 768,802.04 -14,192,321.04 

ῒҬ̔1.  60,178,784.94 -1,989,775.07 58,189,009.87 

2.  -75,139,908.02 2,758,577.11 -72,381,330.91 

ȁ ᴍ

ֲ№ ≠ ֟

ṿ ꜚ̂ ṿ⁞

ľ-Ŀץ ↓̃ 

- - - 

ԓȁ

̂ ṿ̃ 
95,168,063.55 -3,311,292.52 91,856,771.03 

  

ҹ Ⱶ №Ȃ 

 6.1  6.4 Ⱶ Ҋ↓ ֲ ̔ 

______ ______          ______ ______          ____ ____ 

ֲ ֲ          Һ ᴪ ᵬ ֲ          ᴪ ֲ 

 

6.4  

6.4.1 ’ 

Ḥ ├ Ҋץ) ľ Ŀ) Ҭ ├ ᴪ

Ҋץ) ľҬ ᴪĿ)ȇ῏ԍ‰ԇ Ḥ ├ Ύ Ȉ(

[2015]1164 )‰ԇ Ύ̆ Ḥ ᴋῈ ᶭ ȇҬ ֲ ῍ ├

Ȉ ῒ ↕ ȇ Ḥ ├ Ȉ ̆ ԍ 2015
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7 6 Ȃ ҹ ̆ Ҍ Ȃ ֲҹ Ḥ

ᴋῈ ̆ ֲҹ ├ ᴍ Ὲ Ҋץ) ľ ├Ŀ)Ȃ 

ԍ 2015 6 17 2015 6 30 תּ תּ̆ ֲ 308,524,024.87

ᾝ̆≠ ᴍ ֲ 80,129.80ᾝּ̆ת ҹ 308,604,154.67ᴍȂ҉ תּ

ᴪ ԊⱵ ( ᴩ) ̆ ₮ΐԅ 1500365 Ȃ 

ȇҬ ֲ ῍ ├ Ȉ ῒ ↕ȁȇ Ḥ ├

Ȉ ȇ Ḥ ├ תּ ӥȈ ῏ ̆

ҹΐ ꜚ ΐ̆ ῤᶭ ҉ ̂ Ҭ ȁ⇔ҙ

ῒז Ҭ ᴪ ‰҉ ȁ̃ṽ├̂ ṽȁ ȁ ṽ├ȁᴑҙṽ├ȁῈ ṽ

├ȁҬ ȁ ├ȁ ├ȁ ṽ├ȁ ṽȁҬ ᴑҙ ṽ├ȁתּ

ṽ├ ῒז Ҭ ᴪᾛ ṽ├ ȁ̃ ֟ ├ȁṽ├ ȁ ̂

ȁ ῒז ȁ̃ ΐȁ ȁ ץ Ҭ ᴪᾛ

ῒז ΐ(ᵖ Ҭ ᴪ ῏ )Ȃ 

ץ ᾛ ῒז ̆ ֲ ̆ ץ

ῒ ῀ Ȃ 

ᶛҹ̔ ֟ ֟ 0%-95%̕ṽ├ȁṽ├ ȁ ΐȁ

ץ Ҭ ᴪᾛ ῒז ΐ ֟ 5%-100%Ȃ

ῃ ṿҌ ֟ṿ 3%Ȃ ҩ֜

֜ Ḡ ̆ Ḡ Ҍᵞԍ ֟ṿ 5% ⌠ ѿ ῤץ ṽ

├Ȃ 

ȇ ├ Ḥ Ⱳ Ȉ̆ Ὲ ԋҩ ᵬ ̆ Ҭ

ᴪ ֲҺ ⱲῈ Ҭ ᴪ ₮ Ȃ 

 

6.4.2 ᴪ └  

ץ ҹ Ȃ Ⱶ Ҭ ֲ ῍ Ҋץ) ľ Ŀ)

ᴑҙᴪ ‰↕ ̆ ֞ Ҭ ᴪ ȇ ├ Ḥ XBRL 3

< >Ȉץ Ҭ ├ ҙ ᴪԍ 2012 11 16 ȇ ├

ᴪ ҙⱵ Ȉ └ Ⱶ Ȃ 
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6.4.3 ᴑҙᴪ ‰↕ ῒז ῏  

Ⱶ ᴑҙᴪ ‰↕ ̆ ȁ ԅ 2017 6

30 Ⱶ ’ȁ2017 1 1 2017 6 30 ṿ ꜚ ’Ȃ 

 

6.4.4 ᴪ ᴪ ᵀ  

6.4.4.1 ᴪ ȁᴪ ᵀ ҍ ѿ ѿ  

ᴪ ȁᴪ ᵀ ҍ ѿ ѿ Ȃ 

6.4.4.2  

ᴪ Ȃ 

 

6.4.5  

[1998]55 ȇ ȁ Ⱶ ῏ԍ ├ Ȉȁ

[2002]128 ȇ῏ԍ ├ ῏ Ȉȁ [2004]78 ȇ῏ԍ

├ Ȉȁ [2012]85 ȇ ȁ Ⱶ ȁ ᴪ῏ԍ ҉

Ὲ ≠ ≢ ҩֲ ῏ Ȉȁ [2015]101 ȇ  Ⱶ

 ᴪ῏ԍ҉ Ὲ ≠ ≢ ҩֲ ῏ Ȉȁ [2005]103

ȇ῏ԍ № ῏ Ȉȁ҉ ֜ [2008]16 ȇ῏ԍẠ

├֜ ῏ ᵬ Ȉ ├֜ ԍ 2008 9 18 ȇ ├֜

῏ԍẠ ├֜ ᵬ Ȉȁ  [2008]1 ȇ ȁ

Ⱶ ῏ԍᴑҙ ᴨ Ȉȁ [2016]36 ȇ ȁ Ⱶ ῏ԍ

ῃ ҙ ṿ Ȉȁ [2016]140 ȇ῏ԍ ȁ ֟ ȁ

ꜛ Ⱶ ṿ Ȉȁ [2017]2 ȇ῏ԍ ֟ ṿ ῏ ᾟ

Ȉȁ [2017]56 ȇ Ⱶ ῏ԍ ֟ ṿ ῏ Ȉȁ [2015] 125

ȇ῏ԍῤ ҍ ԑ ῏ Ȉ ῒז ῏ Ⱶ Ⱶ ᵬ̆

Һ ↓ Ҋ̔ 

(a)ץ תּ ̆Ҍ ԍ ҙ ̆Ҍ ҙ Ȃ  

(b) ├ ֲ ӯ ȁṽ├ ᴇ ῀ ᾧ ҙ ᴑҙ Ȃ  

(c) 2016 5 1 ̆ ῃ ῤῃ ҙ ṿ Ҋץ̂ ̃ , 

ҙȁ ֟ҙȁ ҙȁ Ⱶҙ ῃ ҙ ֲ, ῀ ̆ ҙ
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ҹ ṿ Ȃ 

├ ̂ ├ ̆ ├ ̃ ֲ ӯ ȁṽ

├ ῀ᾧ ṿ Ȃ 

̂ ᵝ ҩֲ̃ ԑ ӯ ῤ ᴍ ᾧ ṿ Ȃ 

2018 1 1 ̆ ֟ Ҋץֲ̂ ֲ̃ ֟ Ҭ ṿ

ҹ̂ץҊ ֟ ҙⱵ̃̆ ̆ 3% ṿ Ȃ 

(d) ᵬҹ қ № Ҭ ⌠ қ ט ᴍȁ ᴇ̆

ᾧ ȁᴑҙ ҩֲ Ȃ  

(e) ȁ ≠ ῀̆ṽ├ ≠ ῀̆ ҉ Ὲ ȁ ṽ├ ᴑҙ

҉ט ῀ ף ף 20% ҩֲ Ȃ 2013 1 1 ̆ ≠

῀ ≢ ҩֲ ̔ 1ҩ ῤ̂ץ 1ҩ ̃

̆ῒ ≠ ῃ ῀ ̕ 1ҩ ҉ץ 1 ̂ 1 ̃ ̆ ⁞

50% ῀ ̕ 1 ̆ ҹ 2013 1 1 2015 9

7 ̆ ⁞ 25% ῀ ̆ 2015 9 8 ץ ̆ ᾧ

ҩֲ Ȃ  

(f)῏ԍ ԑ ӯ ῤ ᴍ ̔  

̂ ᴑҙ ҩֲ̃ ԑ ӯ ῤ ᴍ ᴇ ̆

ᾧ Ȃ  
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6.4.6 Ⱶ  

6.4.6.1  

ᵝֲ̔ ᾝ 

 
 

2017 6 30  

 9,359,274.97 

 - 

ῒҬ̔ 1-3ҩ  - 

ῒז  - 

̔ 9,359,274.97 

6.4.6.2 ֜ ֟ 

ᵝֲ̔ ᾝ 

 

 

2017 6 30  

 Ὲᾛᴇṿ Ὲᾛᴇṿ ꜚ 

 43,093,593.24 43,502,122.24 408,529.00 

- ֜

 
- - - 

ṽ├ 
֜  - - - 

 - - - 

  - - - 

֟ ├ - - - 

 - - - 

ῒז - - - 

 43,093,593.24 43,502,122.24 408,529.00 

6.4.6.3 ֟/ ṽ 

̔ ֟/ ṽȂ 

6.4.6.4 ӯ῀ ֟ 

6.4.6.4.1 ӯ῀ ֟ ᵩ  

̔ ӯ῀ ֟Ȃ
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2017 6 30  

≠  1,519.91 

≠  - 

ῒז ≠  - 

ט ≠  52.83 

ṽ├≠  - 

ӯ῀ ├≠  - 

≠  - 

Ṣ  - 

ῒ36.63 ז 

 1,609.37 

̔ῒזҹ Ḡ ≠ Ȃ 

6.4.6.6 ῒז ֟ 

̔ ῒז ֟Ȃ 

֜ט 6.4.6.7  

ᵝֲ̔ ᾝ 

 
 

2017 6 30  

֜ ֜ט  125,791.11 

֜ט  - 

 125,791.11 

6.4.6.8 ῒז ṽ 

        ᵝֲ̔ ᾝ 

 
 

2017 6 30  

├ט ֜ ᾝḠ  - 

ט  84.29 

 154,138.35 

Ḥ  - 

 - 

 154,222.64 

6.4.6.9  

ᵝֲ̔ ᾝ 

Ḥ A 

 
 

2017 1 1 2017 6 30  
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ᴍ ̂ᴍ̃  

҉  10,235,605.35 10,235,605.35 

 707,587.54 707,587.54 

"-"ץ) ↓) -3,177,229.54 -3,177,229.54 

- №/ᴍ ╠ - - 

№/ᴍ ꜚᴍ  - - 

 - - 

"-"ץ) ↓) - - 

 7,765,963.35 7,765,963.35 

ᵝֲ̔ ᾝ 

Ḥ C 
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6.4.6.13.4 ṽ├ ĺĺ ᴇ ῀ 

̔ ṽ├ ᴇ ῀Ȃ 

6.4.6.13.5 ֟ ├  

̔ ֟ ├ Ȃ 

6.4.6.14    

6.4.6.14.1  

̔ Ȃ 

6.4.6.15 ΐ  

6.4.6.15.1 ΐ ĺĺӯ ᴇ ῀ 

̔ ῤ ΐ Ȃ 

6.4.6.15.2 ΐ ĺĺῒז  

̔ ῤ ΐ Ȃ 

6.4.6.16 ≠  

ᵝֲ̔ ᾝ 

 
 

2017 1 1 2017 6 30  

֟ ≠  375,699.82 

֟ ≠  - 

 375,699.82 

6.4.6.17 Ὲᾛᴇṿ ꜚ  

ᵝֲ̔ ᾝ 

 
 

2017 1 1 2017 6
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6.4.6.18 ῒז ῀ 

ᵝֲ̔ ᾝ 

 
 

2017 1 1 2017 6 30  

῀ 10,024.03 

῀ 42.67 

 10,066.70 

̔ ԍ ԍ 30 ᴍ ̆ῃ ῀ ֟̕ ԍ Ҍ ԍ

30 ᵖ ԍ 3ҩ ᴍ ̆ῒ 75% ῀ ֟̕ ԍ Ҍ ԍ 3ҩ

ᵖ ԍ 6 ҩ ᴍ ̆ῒ 50% ῀ ֟̕ ԍ ԍ 6 ҩ

ᴍ ̆ῒ 25% ῀ ֟Ȃ ῀ ֟ № ԍ ט

Ȃ 

6.4.6.19 ֜  

ᵝֲ̔ ᾝ 

 
 

2017 1 1 2017 6 30  

֜ ֜  418,126.21 

֜  - 

 418,126.21 

6.4.6.20 ῒז  

ᵝֲ̔ ᾝ 

 
 

2017 1 1 2017 6 30  

 24,795.19 

Ḥ  79,343.16 

 13,500.00 

ῒז  - 

 117,638.35 

  

6.4.7 
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6.4.8 ῏ ῏  

6.4.8.1 └῏ ῒז ≠ ῏ ῏ ’ 

Ḥ ᴋῈ қᴪ ̆ ҉ Ҭ ̂ ᴩ̃

҉ Ҭ ̂ ᴩ̃ҹ ֲ қ̆ ֲ ῏ Ⱳ

қ Ԋ ̆ ԍ 2017 2 8 ҉ қ Ԋ

Ὲ Ȃ 

6.4.8.2 ҍ ῏ ֜ ῏  

῏  ҍ ῏  

Ḥ ᴋῈ  ֲ 

├ ᴍ Ὲ ̂ľ ├Ŀ̃ ֲ 

├ ᴍ Ὲ ̂ľ ├Ŀ̃ ֲ қ 

   

6.4.9 ҉ ῏ ֜  

6.4.9.1 ῏ ֜ ᾝ ֜  

6.4.9.1.1 ֜  

ᵝֲ̔ ᾝ 

῏  

 

2017 1 1 2017 6 30  

҉  

2016 1 1 2016 6 30  

֜  
 

֜ ᶛ 
֜  

 

֜ ᶛ 

├ 143,424,740.11 100.00% 328,921,071.18 100.00% 

6.4.9.1.2 ṽ├֜  

̔ ҉ ῏ ֜ ᾝ ṽ├֜ Ȃ 

6.4.9.1.3 ṽ├ ֜  

῏  

 

2017 1 1 2017 6 30  

҉  

2016 1 1 2016 6 30  

֜  
ṽ├ ֜

ᶛ 
֜  

ṽ├

֜ ᶛ 

├ 80,000,000.00 100.00% 0.00 0.00% 

6.4.9.1.4 ֜  

̔ ҉ ῏ ֜ ᾝ ֜ Ȃ 
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῏ט 6.4.9.1.5 ᵳ  

                                                                 ᵝֲ̔ ᾝ 

῏  

 

2017 1 1 2017 6 30  

ᵳ  
ᵳ

ᶛ 
ᵳט ᵩ  

ᵳט

ᶛ 

├ 250,812.18 100.00% 125,791.11 100.00% 

῏  

҉  

2016 1 1 2016 6 30  

ᵳ  
ᵳ

ᶛ 
ᵳט ᵩ  

ᵳט

ᶛ 

├ 306,324.38 100.00% 110,817.11 100.00% 

̔҉ ᵳ ᴇ ֲҍ ץ̆ Ҭ ├

ᴋῈ  ↓ Ȃ  

ȇ ├֜ ᾝ Ȉ̆ ֲ ├ ᴍ Ὲ ├֜ Ғ ֜

ᾝ ȁṽ├ȁ ֜ ̆ ׆ ├ ᴍ Ὲ ├

ⱵȂ 

6.4.9.2 ῏  

6.4.9.2.1  

ᵝֲ̔ ᾝ 

 

 

2017 1 1 2017 6

30  

҉  

2016 1 1 2016 6 30

 

ט

 
453,803.59 719,973.01 

ῒҬ̔ ט

 
206,774.17 338,511.45 

̔ ╠ѿ ֟ṿ 1.50% ̆   Ȃט

̔H̗E¦ ° ̂Hҹ ̆E ҹ╠ѿ

֟ṿ Ȃ̃ 

6.4.9.2.2  

ᵝֲ̔ ᾝ 

 

 

2017 1 1 2017 6

30  

҉  

2016 1 1 2016 6 30

 

ט 75,633.94 119,995.48 
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̔ ╠ѿ ֟ṿ 0.25% ̆   Ȃט

̔H̗E¦ ° ̂Hҹ ̆E ҹ╠ѿ

֟ṿ Ȃ̃ 

6.4.9.2.3 Ⱶ  

ᵝֲ̔ ᾝ 

Ⱶ  

῏  

 

2017 1 1 2017 6 30  

ט Ⱶ  

Ḥ A Ḥ C  

Ḥ ᴋ

Ὲ  
- 1,945.31 1,945.31 

├ - 155,365.43 155,365.43 

├ - 40.38 40.38 

 - 157,351.12 157,351.12 

Ⱶ  

῏  

҉  

2016 1 1 2016 6 30  

ט Ⱶ  

Ḥ A Ḥ C  

Ḥ ᴋ

Ὲ  
- 7,187.01 7,187.01 

├ - 225,764.49 225,764.49 

├ - 137.89 137.89 

 - 233,089.39 233,089.39 

̔ A ᴍ Ҍ Ⱶ ̆C ᴍ Ⱶ ҹ 0.80%Ȃ  

Ⱶ C ֟ṿ 0.80% Ȃ 

Ҋ̔ H̗E¦ Ⱶ °   

               Hҹ C ᴍ Ⱶ   

               Eҹ C ᴍ ╠ѿ ֟ṿ 

6.4.9.3 ҍ῏ ҙ ṽ├( )֜  

̔ ҉ ҍ῏ ҙ ṽ├( )֜

Ȃ 
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6.4.9.4 ῏ ’ 

6.4.9.4.1 ῤ ֲ ’ 

̔ ҉ ֲ Ȃ 

6.4.9.4.2 ֲӊ ῒז῏ ’ 

̔ ҉ ֲӊ ῒז῏ Ȃ 

6.4.9.5 ῏ Ḡ ᵩ ֟ ≠ ῀ 

ᵝֲ̔ ᾝ 

῏  

 

 

2017 1 1 2017 6 30  

҉  

2016 1 1 2016 6 30  

ᵩ  ≠ ῀ ᵩ  ≠ ῀ 

├ 9,359,274.97 35,830.85 11,649,145.56 41,965.70 

̔ ľ ├ Ғ Ŀ ԍҬ ├ ᴋ

Ὲ ט ̆ԍ 2017 6 30 ῏ᵩ ҹֲ 130,464.71ᾝ̂2016 12 31

῏ᵩ ҹֲ 92,429.11ᾝ Ȃ̃ 

6.4.9.6 ῤ ҍ῏ ├ ’ 

̔ ҉ ῤ ῀ ῏ ├Ȃ 

6.4.9.7 ῒז῏ ֜ Ԋ  

̔҉ ῏ ֜ ҙ֜ ᴆ ̆ ѿץ ֜ ᴇ ҹ ᴇ Ȃ 

 

6.4.10 ≠ № ’ 

̔ ≠ № Ȃ 

 

6.4.11 ̂2017 6 30 ̃ ├ 

6.4.11.1 / ├ ԍ ├ 

̔ / ├ ├Ȃ 

6.4.11.2 Ả  

ᵝֲ̔ ᾝ 

ף

  

Ả

 

Ả

 

 

ᵀṿ

ᴇ 
 

 

ᴇ 

̂  ̃
 

 
ᵀṿ   
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600146 
 

2017

1

5

 

֟  
32.36 - - 46,423 1,574,290.85 1,502,248.28 - 

601088 
Ҭ

 

2017

6

5

 

Ԋ

Ả  
22.29 - - 8,800 190,091.00 196,152.00 - 

6.4.11.3 ṽ├ ֜ Ҭᵬҹ ṽ├ 

6.4.11.3.1 ṽ├  

̔ ṽ├ ֜ ᵬҹ ṽ├Ȃ 

6.4.11.3.2 ֜ ṽ├  

̔ ֜ ṽ├ ֜ ᵬҹ ṽ├Ȃ 

 

6.4.12 ΐ  

6.4.12.1  

ꜚҬ ҳ ΐ ̆Һ ̔ 

Ḥ  

ꜚ  

 

Ҋ Һ ҉ ῒ ̕ ȁ ץ

Ȃ 

Ԋ׆ֲ ᶏ ӊ ץ̆

ľ Ŀ Ȃ ԍ ̆ ֲ └

ԅ ≢ № ֓ ̆ ῤ └ ̆

Ḥ ҉ Ȃ 

ֲ ῃ ᵣ ̆ ԊᴪҊ └ ᴪ̆ Ὲ

ҙⱵ ᵬ ȁ ῃ ᵀ ̕ ῤ

└ ᴪ̆Һ Ὲ ῤ └└ Ὲ ᵬҬ

≢ȁ ᵀ └ ̕ ҙⱵ ᵬ Һ

ҍ ᵬ ᵬ ᵬ̆ № ҍ ᵀȂ
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̆ ԊⱵȂ 

ֲ ԅץ └ ᴪҹ ȁ ȁ ῏ҙⱵ

ᵣ Ȃ 

6.4.12.2 Ḥ  

Ḥ ֜ Ҭ ֜ ᴋ̆ ├ӊ ֲ

₮ ȁ ⌠ט ̆ ֟ Ȃ

ֲ ├ ᴍ Ὲ Ҭ ᴍ Ὲ ̆ҍ

῏ Ḥ Ҍ Ȃ 

ֲ ԅḤ ̆ ԍΐ Ḥ ├̆ғ

№ №ץ Ḥ Ȃ ԍѿ Ὲ ├ ṿҌ ֟ṿ

10% ғ̆ ҍ ֲ ῒז ῍ ѿ Ὲ ├ Ҍ̆ ├

10%Ȃ 

֜ ֜ ҍҬ ├ ᴋῈ ├֜ ̆

̕ ҙ ֜ ╠ ֜ Ḥ

ᵀ ├ ◓֜ט ץ └ Ḥ Ȃ 

6.4.12.2.1 Ḥ ↓ ṽ├  

̔ ԍ ҉ Ḥ ṽ├Ȃ 

6.4.12.2.2 Ḥ ↓ ṽ├  

̔ ԍ ҉ Ḥ ṽ├Ȃ 

6.4.12.3 ꜚ  

ꜚ ΐ ҍ Ȃ ꜚ

ѿ ԍ ֜ Ҍ Ҭ ₮

▲ ꜚ ’Ҋץ ᴇ ̆ ѿ ԍ ᴍ ֲ ῒ

ᴍ Ȃ 

ꜚ ̆ ֲҺ └ȁ └

֜ Ҍ Ȃ № ├ ├֜ ҉ ̆ῒᵩ֞ ҙ

֜ ̆ 6.4.11Ҭ↓ № ֟ └Ҍ ’ ῒ̆ᵩ

֟ Ȃ ̆ ₮ ֟ ῀ ꜚ ̆

ῒ҉ ѿ Ҍ ṽ├ ֟ ῈᾛᴇṿȂ 
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ᾫט ꜚ ̆ ֲ ’ Ҥ

ꜚ ̆Ḡ Ҭ ҍӊ Ȃ

ֲ Ҭ ԅ ̆ ’Ҋ ̆ └

ꜚ ̆ Ḡ ֲ≠ Ȃ 

ֲ ꜚ ̆ Ғ ꜚ

ᶛ ̆ ꜚ № Ȃ 

ῃ ṽ ⌠ ⌠ ҹѿҩ ῤғҌץ ̆

ᴍ ṿ( ) ⌠ ғҌ ̆ ᵩ ҹ ⌠

Ȃ 

6.4.12.4  

ΐ Ὲᾛᴇṿ ᴇ ꜚ

ꜚ ̆ ≠ ȁ ῒזᴇ Ȃ 

6.4.12.4.1 ≠  

≠ ΐ Ὲᾛᴇṿ ≠ ꜚ ꜚ Ȃ

֟Һ ҹ ȁ ט ȁ ₮Ḡ ṽ├ Ȃ ֲ Ғ

ҳ≠ Ȃ  

6.4.12.4.1.1 ≠  

ᵝֲ̔ ᾝ 

  

2017 6 30  
6ҩ ῤ 6ҩץ -1  1-5  5 Ҍ ҉ץ   

֟       

 9,359,274.97 - - - - 9,359,274.97 

ט  130,464.71 - - - - 130,464.71 

₮Ḡ  90,382.90 - - - - 90,382.90 

֜ ֟ - - - - 43,502,122.24 43,502,122.24 

≠  - - - - 1,609.37 1,609.37 

 - - - - 6,297.91 6,297.91 

֟  9,580,122.58 - - - 43,510,029.52 53,090,152.10 

ṽ       

ט ├  - - - - 536,655.91 536,655.91 

ט  - - - - 19,596.74 19,596.74 

ט ֲ  - - - - 64,685.55 64,685.55 
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ט  - - - - 10,780.91 10,780.91 

ט Ⱶ  - - - - 29,845.85 29,845.85 

֜ט  - - - - 125,791.11 125,791.11 

ῒז ṽ - - - - 154,222.64 154,222.64 

ṽ  - - - - 941,578.71 941,578.71 

≠  9,580,122.58 - - - 42,568,450.81 52,148,573.39 

҉  

2016 12 31  
6ҩ  ῤץ

6ҩ -1

 
1-5  5 Ҍ ҉ץ   

֟       

 13,584,344.03 - - - - 13,584,344.03 

ט  92,429.11 - - - - 92,429.11 

₮Ḡ  90,103.74 - - - - 90,103.74 

֜ ֟ - - - - 61,507,211.34 61,507,211.34 
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ץ ᴇ ꜚ ꜚ Ȃ Һ ԍ ├֜ ҉ ṽ├

ץ ҙ ֜ ṽ├̆ ҳ ῒז ᴇ ΐ Ὲᾛᴇ

ṿ‗ Ȃ № ᵞῒז ᴇ ̆ ғ

̆ VaR(Value at Risk) ҳ ᴇ ̆

└Ȃ 

ԍ 6 30 ̆ ҳ ῒז ᴇ ↓ Ҋ̔ 

6.4.12.4.3.1 ῒזᴇ  

ᵝֲ̔ ᾝ 

 

 

2017 6 30  

҉  

2016 12 31  

Ὲᾛᴇṿ 
֟

ṿ ᶛ

̂%̃ 

Ὲᾛᴇṿ ֟ṿ

ᶛ̂%̃ 

֜ ֟-  43,502,122.24 83.42 61,507,211.34 84.73 

֜ ֟̇  - - - - 

֜ ֟̇ṽ├  - - - - 

֜ ֟̇

 

- - - - 

֟̇  - - - - 

ῒז - - - - 

 43,502,122.24 83.42 61,507,211.34 84.73 

6.4.12.4.3.2 ῒזᴇ №  

Ẋ  95% Ḥ ῤ̆ ֟ ᴇ  

 

№  

῏ ꜚ 

֟ ṽ ֟ṿ  

̂ ᵝֲ̔ ᾝ̃ 

̂ 2017 6

30  ̃ 

҉ ̂ 2016 12

31  ̃ 

VaRṿҹ 1.31%̂2016 12

31 VaRṿҹ 2.43%) 
-683,417.28 -1,763,978.66 

   ̔҉ ᴇṿ VaR № ԍ ֟ ṽ ├ ѿ ᴇ ꜚ ’

̆ғ ꜚ ԍ ΐ ΐȂ 95% Ḥ

ԍ ΐ Ȃ2016 № ԍ Ẋ Ȃ 

 

6.4.13 ꜛԍ № ᴪ ῒזԊ  

(1)Ὲᾛᴇṿ  
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(a) Ὲᾛᴇṿ   

Ҋ ↓ ԅ ҩ ֟ ṽ Ὲᾛᴇṿץ ֟ ṽԍ

ῈᾛᴇṿḤ ῒῈᾛᴇṿ ȂῈᾛᴇṿ ‗ԍ Ὲᾛᴇṿ

ᵣ ΐ ӈ ᵞ ῀ṿȂ҈ҩ ῀ṿ ӈ Ҋ̔  

ѿ ῀ṿ̔ ֟ ṽ ҉ ᴇ̕  

ԋ ῀ṿ̔ ѿ ῀ṿ ῏ ֟ ṽ ⌠ ῀ṿ̕  

҈ ῀ṿ̔ ῏ ֟ ṽ Ҍ ῀ṿȂ 

 

 

 

2017 6 30  

ѿ   ԋ   ҈    

 41,803,721.96 1,698,400.28  43,502,122.24 

ṽ├  - - - - 

  41,803,721.96 1,698,400.28  43,502,122.24 

2017 ҉ ̆ ҉ Ὲᾛᴇṿץ ֟ ṽ ΐ ѿ ҍ ԋ

ӊ Ȃ ӊ Ȃ  

(b) Ὲᾛᴇṿ ꜚ 

ԍ ├֜ ҉ ├̆ ₮ Ԋ Ả ȁ֜ Ҍ ( Ả

֜ Ҍ )ȁ ԍ Ὲ ’ ̆ ҌᴪԍẢ ȁ֜ Ҍ

῏ ├ Ὲᾛᴇṿ↓῀ ѿ Ȃ ᵀṿ Ҭ ҍҌ

῀ṿ ԍῈᾛᴇṿ ̆ ῏ ├Ὲᾛᴇṿ Ȃ 

2017 ҉ ̆ ҉ ԋ Ὲᾛᴇṿ ᶏ ᵀṿ

Ȃ 

(c) ץῈᾛᴇṿ ΐ 

ԍ 2017 6 30 ̆ Ὲᾛᴇṿץ ΐȂ 

(2)ῒז ΐ Ὲᾛᴇṿ ( Ὲᾛᴇṿץ ) 

ῒז ΐҺ ӯ῀ ֟ȁ ῒז ṽ̆ῒ ᴇṿҍῈᾛᴇ

ṿӊ Ȃ 
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¡7  

 

7.1 ֟ ’ 

ᵝֲ̔ ᾝ 

   
֟

ᶛ̂%̃ 

1  43,502,122.24 81.94 

 ῒҬ̔  43,502,122.24 81.94 

2  - - 

 ῒҬ̔ṽ├ - - 

       ֟ ├ - - 

3  - - 

4  - - 

5 ӯ῀ ֟ - - 

 ῒҬ̔ӯ ӯ῀ ֟ - - 

ט 6  9,489,739.68 17.87 

7 ῒז ֟ 98,290.18 0.19 

8  53,090,152.10 100.00 

̔ ֜ └ Ȃ



Ḥ 2017  

 41  ῍ 55    

L Ⱶ Ⱶҙ 94,016.00 0.18 

M Ⱶҙ - - 

N ≠ȁ Ὲ῍ ҙ - - 

O Ⱶȁḱ ῒז Ⱶҙ - - 

P  - - 

Q ᴪ ᵬ 234,926.00 0.45 

R ȁᵣ ӏҙ 1,113,675.00 2.14 

S  100,695.00 0.19 

  43,502,122.24 83.42 

7.2.2 ҙ№  

̔ ֜ └ Ȃ 

 

7.3 Ὲᾛᴇṿ ֟ṿ ᶛ  

ᵝֲ̔ ᾝ 

ף    ̂ ̃ Ὲᾛᴇṿ 
֟ṿ

ᶛ̂˿̃ 

1 601318 Ҭ  32,500 1,612,325.00 3.09 

2 600146  46,423 1,502,248.28 2.88 

3 600036  40,100 958,791.00 1.84 

4 000651 ⱬ  20,700 852,219.00 1.63 

5 000333  19,300 830,672.00 1.59 

6 600999 ├ 47,100 811,062.00 1.56 

7 600000  62,920 795,938.00 1.53 

8 000671  ᾣ  136,200 792,684.00 1.52 

9 600061 Ḥ 50,420 784,031.00 1.50 

10 601788 ᾣ ├ 50,500 753,965.00 1.45 

11 601877  37,400 751,366.00 1.44 

12 601166 ῐҙ  44,100 743,526.00 1.43 

13 601169 ֤  80,200 735,434.00 1.41 

14 601928 ₇₤ᴰ  75,100 732,976.00 1.41 

15 002152  87,750 729,202.50 1.40 

16 601998 ҬḤ  115,600 727,124.00 1.39 

17 601328 ֜  116,600 718,256.00 1.38 

18 600519  1,500 707,775.00 1.36 

19 600837 ├ 47,500 705,375.00 1.35 

20 600016  81,300 668,286.00 1.28 

21 600637 қ  30,500 660,935.00 1.27 
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22 600067    78,197 537,213.39 1.03 

23 600177  51,100 517,132.00 0.99 

24 000761  98,100 513,063.00 0.98 

25 600823 ҕ ᴍ 103,980 509,502.00 0.98 

26 002202  32,800 507,416.00 0.97 

27 600383  44,000 504,680.00 0.97 

28 600703 ҈ ᾣ  24,500 482,650.00 0.93 

29 600031 ҈ѿ  50,700 412,191.00 0.79 

30 600639 қ  22,600 409,512.00 0.79 

31 601601 Ҭ Ḡ 11,900 403,053.00 0.77 

32 000858 ԓ   7,200 400,752.00 0.77 

33 600588  22,900

#–�LH��•
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61 000039 Ҭ  14,900 268,647.00 0.52 

62 000963 қ  5,400 268,380.00 0.51 

63 600068  23,800 267,512.00 0.51 

64 002081    24,000 263,520.00 0.51 

65 000876    31,400 258,108.00 0.49 

66 600887 ᴚ≠ ᴍ 11,900 256,921.00 0.49 

67 002065 қ ᴆ 11,700 254,943.00 0.49 

68 600582  55,300 253,827.00 0.49 

69 601958 ᴍ 35,400 253,818.00 0.49 

70 601600 Ҭ ҙ 55,800 252,216.00 0.48 

71 000630  88,500 251,340.00 0.48 

72 600048 Ḡ≠ ֟ 25,100 250,247.00 0.48 

73 601668 Ҭ  25,800 249,744.00 0.48 

74 000703  17,500 249,200.00 0.48 

75 000001  26,500 248,835.00 0.48 

76 601633  18,700 248,523.00 0.48 

77 000157 Ҭ  55,200 247,848.00 0.48 

78 600585  10,900 247,757.00 0.48 

79 601800 Ҭ ֜  15,500 246,295.00 0.47 

80 601111 Ҭ  25,200 245,700.00 0.47 

81 600867 қ  13,460 245,510.40 0.47 

82 002470    32,577 245,304.81 0.47 

83 601899 ҙ 71,300 244,559.00 0.47 

84 000725 ֤қ ̛
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100 600826 ῌ ᴍ 7,903 143,044.30 0.27 

101 600572  17,800 123,176.00 0.24 

102 300032  8,600 119,970.00 0.23 

103 002385   ῾ 18,800 118,252.00 0.23 

104 002250  8,180 116,974.00 0.22 

105 002191 ꞊ ᴍ 12,200 114,192.00 0.22 

106 002004 ẫ  14,400 112,752.00 0.22 

107 000156 ᴰ  7,400 110,334.00 0.21 

108 600748 ҉  14,804 106,588.80 0.20 

109 601311 ᴍ 7,500 106,200.00 0.20 

110 600216  10,700 106,037.00 0.20 

111 000031 Ҭ ֟ 13,800 103,914.00 0.20 

112 600611 ᴧ֜  18,700 103,224.00 0.20 

113 603001  5,436 102,142.44 0.20 

114 600805  13,700 100,695.00 0.19 

115 600864 ᴍ 11,800 98,058.00 0.19 

116 002344  11,300 94,016.00 0.18 

117 002588  Ҹ ≠ 12,200 93,818.00 0.18 

118 601908 ֤  18,400 88,320.00 0.17 

119 601238  71 1,850.26 0.00 

  

7.4 ῤ ꜚ 

7.4.1 ӯ῀ ₮ ∆ ֟ṿ 2% ╠ 20  

ᵝֲ̔ ᾝ 

ף    ӯ῀  
∆ ֟

ṿ ᶛ̂˿̃ 

1 600340  2,649,034.00 3.65 

2 300324 Ḥ  1,998,293.34 2.75 

3 600028 Ҭ  1,507,857.80 2.08 

4 601318 Ҭ  1,473,607.00 2.03 

5 002304 ᴍ 1,471,097.00 2.03 

6 601611 Ҭ  1,469,126.00 2.02 

7 601857 Ҭ  1,426,672.00 1.97 

8
BT
/F3 10.56 Tf
1 0 0 2A>] TJ
4 135.5 37.44 18.12 re
W* n
BT(
ET
c.2 re
f*
266.69 212.81 16p4, re
8 0.48 18.264 re
W* n34 154.94 0.47998 18.24 re
f*
[(8
BT
/F3 10.94.344 0198 18.24 re
f*
[(8
BT
/F3 10.94.344 0198 18.24 re
f*
[(8
BDC q
76.104 409.87 34.32 1
W* n
BT
/F3 10.56 Tf
e
W* n2e
f* re
f*
234.53 427.87 0.48 16.8 re
f*
310.49 427.87.0.486.344 75re
f*
519034.53 427.87 0.48 41>> BDC q
171.86 154.94 94.344 138 re
f*n2e
f* re
f*
234.53 427.87 519034.53 427.87 0.48 424 re
W* n
 /P <</MCID 239/Lang (en-US)>> BDC q
114.78 <</MCID 239/Lang (en-US)>>P <4)>> BDC q
114.74 154.94 56.64 61 0 154.94 94.344 18.24 re
W* 7 0.48 16.8 re
f*
310.49 427.87.0.486.344*
266.2>> BD)11(00)] T7.87 0.48 41>> BDC q
171.87 75.48 16.8 re
W* n
 /
266.2>> BD)11(00)] T7.87 0.48 41>266.69 154.94 164.06 18.24 re
W* 7 0.48 16.8 re
fTf
1 0 0 37367.27 276.89 Tm
0 g
[(2,649,)2>> BD)11(00)] T7.87 0.48 41>266.69 154.94 164.06 18.24 re
W* 7 0.48 16.8 re
f*
310.49 427.87.0.486.344*
430.7>> BD[(1.97)] T7.87 0.48 41>> BDC q
171.87 132.5 16.8 re
W* n
 *
430.7>> BD[(1.97)] T7.87 0.48 41>431.23 154.94 88.104 18.24 re
W* 7 0.48 16.8 re
fT4.91 0 0 1 497.86 160.22 Tm>> BD[(1.97)] T7.87 0.48 41>431.23 154.94 88.104 18.24 re
W* 7 0.48 16.8 re
f*
310.49 427.87.0.486.> BDC q
171.81
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12 601633  1,387,557.00 1.91 

13 601899 ҙ 1,383,165.00 1.91 

14 000027  1,367,214.00 1.88 

15 600500 Ҭ  1,350,877.82 1.86 

16 601390 Ҭ Ҭ  1,343,032.00 1.85 

17 300228  1,335,822.00 1.84 

18 600104 ҉  1,332,834.00 1.84 

19 600999 ├ 1,237,693.00 1.71 

20 002045 ᾣ  1,220,682.00 1.68 

̔ ľӯ῀ Ŀ ӯ ֜ ̂ ֜ ᴇӗץ ֜ ̃ ↓̆Ҍ ῒ ֜ Ȃ 

7.4.2 ₮ ₮ ∆ ֟ṿ 2% ╠ 20  

ᵝֲ̔ ᾝ 

ף    ₮  
∆ ֟

ṿ ᶛ̂˿̃ 

1 600990 ⇔  7,203,191.99 9.92 

2 601198 қῐ ├ 6,362,541.35 8.76 

3 600309 ҆  5,700,031.00 7.85 

4 601688 ├ 5,098,841.00 7.02 

5 000796 ₣  4,568,897.82 6.29 

6 002544  3,704,566.59 5.10 

7 002024 Ԑ  3,086,795.00 4.25 

8 000718  3,047,401.50 4.20 

9 600340  2,744,391.00 3.78 

10 002500 ├ 2,596,088.00 3.58 

11 600166  2,230,643.00 3.07 

12 000018  2,163,407.00 2.98 

13 300324 Ḥ  2,122,701.84 2.92 

14 002202  1,939,449.00 2.67 

15 300156 Ḡ 1,938,672.00 2.67 

16 600061 Ḥ 1,859,114.00 2.56 

17 000683 ῐ  1,849,434.00 2.55 

18 000059 ᴍ 1,707,758.00 2.35 

19 600820 ᴍ 1,701,552.00 2.34 

20 002045 ᾣ  1,563,916.00 2.15 

̔ ľ ₮ Ŀ ӯ ֜ ̂ ֜ ᴇӗץ ֜ ̃ ↓̆Ҍ ῏֜ Ȃ 
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7.4.3 ӯ῀ ₮ ῀  

ᵝֲ̔ ᾝ 

ӯ῀ ̂ ֜̃  126,009,260.14 

₮ ῀̂ ֜̃  143,424,740.11 

̔ ľӯ῀ ̂ ֜̃ Ŀ ľ ₮ ῀̂ ֜̃ Ŀ ӯ ֜

̂ ֜ ᴇӗץ ֜ ̃ ↓̆Ҍ ῏֜ Ȃ 

 

7.5 ṽ├ № ṽ├  

̔ ṽ├Ȃ 

 

7.6 Ὲᾛᴇṿ ֟ṿ ᶛ ╠ԓ ṽ├  

̔ ṽ├Ȃ 

 

7.7 Ὲᾛᴇṿ ֟ṿ ᶛ ֟ ├  

̔ ֟ ├Ȃ 

 

7.8 Ὲᾛᴇṿ ֟ṿ ᶛ ╠ԓ  

̔ Ȃ 

 

7.9 Ὲᾛᴇṿ ֟ṿ ᶛ ╠ԓ  

̔ Ȃ 

 

7.10 ֜ ’  

ד 7.10.1  

̔ Ȃ 

7.10.2  

̔ Ȃ 
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7.11 ṽ ֜ ’  

7.11.1 ṽ  

̔ ṽ Ȃ 

7.11.2 ṽ ד  

̔ ṽ Ȃ 

7.11.3 ṽ ᴇ 

̔ ṽ Ȃ 

 

7.12  

7.12.1 ῤ ╠ ├ Һᵣ ₮

└ ╠ѿ ῤ ⌠Ὲ ȁ Ȃ 

7.12.2 ῤ ╠ Ҭ̆Ҍ ₮

Ȃ 

7.12.3 ῒז ֟  

ᵝֲ̔ ᾝ 

   

1 ₮Ḡ  90,382.90 

2 ├  - 

3 ≠ - 

4 ≠  1,609.37 

5  6,297.91 

6 ῒז  - 

7  - 

8 ῒז - 

9  98,290.18 

7.12.4 ԍ ṽ├  

̔ ṽ├Ȃ 

7.12.5 ╠ Ҭ ’  

ᵝֲ̔ ᾝ 

ף    № Ὲᾛᴇṿ 
֟ṿ

ᶛ̂%̃ 
’  

1 600146  1,502,248.28 2.88 ֟  

7.12.6 ῒז № 

̔ ԍ ԓ῀ ̆№ ӊ ҍ Ȃ 
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¡8 ᴍ ֲḤ  

 

8.1 ᴍ ֲ ֲ  

ᴍ ᵝ̔ᴍ 

ᴍ

≢ 

ֲ

( ) 
ᴍ  

ֲ  

 ҩֲ  

ᴍ  
ᴍ

ᶛ 
ᴍ  

ᴍ

ᶛ 

Ḥ

A 

687 11,304.17 0.00 0.00% 7,765,963.35 100.00% 

Ḥ

C 

2,206 22,659.27 0.00 0.00% 49,986,349.96 100.00% 

 2,893 19,962.78 0.00 0.00% 57,752,313.31 100.00% 

  

8.2 ֲ ҙֲ׆ ’ 

 ᴍ ≢ ᴍ ̂ᴍ̃ 
ᴍ

ᶛ 

ֲ ҙֲ׆

 

Ḥ A 0.00 0.00% 

Ḥ C 0.00 0.00% 

 0.00 0.00% 

  

8.3 ֲ ҙֲ׆ ᴍ ’ 

 ᴍ ≢ ᴍ ̂҆ᴍ̃ 

Ὲ ֲ ȁ

ֲ

 

Ḥ A 0 

Ḥ C 0 

 0 

 

Ḥ A 0 

Ḥ C 0 

 0 
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¡9 ᴍ ꜚ 

ᵝ̔ᴍ 

 Ḥ A Ḥ C 

̂2015 7 6 ̃ ᴍ

 
34,971,320.32 273,632,834.35 

∆ ᴍ  10,235,605.35 68,043,431.49 

ᴍ  707,587.54 5,381,973.86 

⁞: ᴍ  3,177,229.54 23,439,055.39 

№ ꜚᴍ ̂ᴍ ⁞ "-"ץ

↓̃ 
- - 

ᴍ  7,765,963.35 49,986,349.96 
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¡10 Ԋᴆ  

 

10.1 ᴍ ֲ ᴪ‗  

ᴍ ֲ ᴪȂ      

 

10.2 ֲȁ ֲ Ғ ֲԊ ꜚ 

10.2.1 ֲ ֲԊ ꜚ 

ֲ ֲԊ ꜚȂ 

10.2.2 ֲ Ғ ֲԊ ꜚ 

ֲ Ғ ῤ ֲԊ ꜚȂ 

 

10.3 ֲȁ ֟ȁ ҙⱵ  

ֲȁ ֟ȁ ҙⱵ Ȃ 

 

10.4  

Ȃ 

 

10.5 ҹ ᴪ ԊⱵ ’ 

ҹ ᴪ ԊⱵ Ȃ 

 

10.6 ֲȁ ֲ ῒ ֲ ’ 

ֲȁ ֲ ῒ ֲ Ȃ 

 

10.7 ├Ὲ ֜ ᾝ ῏ ’   

10.7.1 ├Ὲ ֜ ᾝ ᵳ ט ’ 

ᵝֲ̔ ᾝ 

├  

 

֜ ᾝ

 

֜ ט  ├ ᵳ   

 

 ֜  

 

֜

ᶛ 

ᵳ  
ᵳ  

ᶛ 
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├ 2 269,313,550.74 100.00% 250,812.18 100.00% - 

10.7.2 ├Ὲ ֜ ᾝ ῒז ├ ’ 

ᵝֲ̔ ᾝ 

├  

ṽ├֜  ṽ├ ֜  ֜  

֜  

ṽ├ 

֜

ᶛ 

֜  

ṽ

├  

֜

ᶛ 

֜  

 

֜

ᶛ 

├ - - 80,000,000.00 100.00% - - 

̔1ȁ ├Ὲ ֜ ᾝ ’ 

ῤ ├Ὲ ֜ ᾝ Ȃ 

2ȁҒ ֜ ᾝ ‰  

Ҭ ᴪȇ῏ԍⱴ ├ ῏ Ȉ̂ ȍ1998Ȏ29 ̃

ȇ῏ԍ ├ ֜ ᵝ└ ῏ Ȉ̂ ȍ2007Ȏ48 ̃ ῏

̆ Ὲ └ ԅ ├Ὲ Ғ ֜ ᾝ ‰ Ȃ 

̂1̃ ‰̔ 

1̃├ ᴇ̂ Ⱶ ’ȁ ’̃̕  

2̃├ ᴇ̂ ȁ ̃̕  

3̃├ Ḥ ᴇ̂ ̃̕  

4̃├ ᵬ ᴇȂ 

̂2̃ ̔ 

ᾢ ├Ὲ Ғ ֜ ᾝ ‰ ȇ├ Ⱶ ᴇ Ȉ̆ № ᵞ

Ғ ֜ ᾝȂ 

 

10.8 ῒז Ԋᴆ 

 Ὲ Ԋ    

1 

Ḥ ᴋῈ ῏ԍ Ҋ

├ ⱴ ̂ ̃

Ὲ ȁ ̂ ̃

ᴨ Ὲ  

҉ ȁҬ ȁ

├ ȁῈ

 

2017 1 12  

2 
Ḥ ᴋῈ ῏ԍ Ҋ

Ả ᵀṿ Ὲ  

҉ ȁҬ ȁ

├ ȁῈ

 

2017 1 13  

3 
Ḥ ᴋῈ ῏ԍ Ҋ

Ả ᵀṿ Ὲ  

҉ ȁҬ ȁ

├ ȁῈ
2017 1 14  
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4 
Ḥ ᴋῈ ῏ԍ Ҋ

Ả ᵀṿ Ὲ  

҉ ȁҬ ȁ

├ ȁῈ

 

2017 1 17  

5 
Ḥ ᴋῈ ῏ԍ Ҋ

├ ᵀṿᴇ Ὲ  

҉ ȁҬ ȁ

├ ȁῈ

 

2017 1 17  

6 
Ḥ ├ 2016

4  

҉ ȁҬ ȁ

├ ȁῈ

 

2017 1 21  

7 
Ḥ ᴋῈ ῏ԍ қ қ

₮ ᶛ Ὲ  

҉ ȁҬ ȁ

├ ȁῈ

 

2017 2 8  

8 

Ḥ ├

תּ ӥ̂ 2017 ȍ1Ȏ ̃ ֽ̂

̃ 

҉ ȁҬ ȁ

├ ȁῈ

 

2017 2 18  

9 

Ḥ ᴋῈ ῏ԍ Ҋ №

ⱴ֜ ᴍ Ὲ

̂ ̃ ᴨ

ꜚ Ὲ  

҉ ȁҬ ȁ

├ ȁῈ

 

2017 2 23  

10 

Ḥ ᴋῈ ῏ԍ Ҋ №

ⱴ Ḥ ̂ ֤̃

Ὲ ȁ ̂ ̃

ᴨ ꜚ Ὲ  

҉ ȁҬ ȁ

├ ȁῈ

 

2017 3 10  

11 

Ḥ ᴋῈ ῏ԍ Ḥ

├

Ὲ  

҉ ȁҬ ȁ

├ ȁῈ

 

2017 3 18  

12 

Ḥ ᴋῈ ῏ԍ ⱴ҉

Ὲ ҹ Ҋ №

ף Ὲ  

҉ ȁҬ ȁ

├ ȁῈ

 

2017 3 22  

13 
Ḥ ᴋῈ ῏ԍ Ҋ

Ả ᵀṿ Ὲ  

҉ ȁҬ ȁ

├ ȁῈ

 

2017 3 22  

14 
Ḥ ├ 2016

ֽ̂ ̃ 

҉ ȁҬ ȁ

├ ȁῈ

 

2017 3 27  

15 

Ḥ ᴋῈ ῏ԍ Ḥ

├

Ὲ  

҉ ȁҬ ȁ

├ ȁῈ

 

2017 3 29  

16 

Ḥ ᴋῈ ῏ԍῙ

Ҭ ȁ Ҋ № ᴨ

Ὲ  

҉ ȁҬ ȁ

├ ȁῈ

 

2017 3 30  

17 
Ḥ ᴋῈ ῏ԍ Ḥ

├ Ả ̂

҉ ȁҬ ȁ

├ ȁῈ
2017 3 31  
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῀ȁ ̃ҙⱵ Ὲ   
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¡11 ‗ ῒז Ḥ  

 

11.1 ῤ ѿ ᴍ ᶛ ⌠ 20% ’ 

ῤ ѿ ᴍ ᶛ ⌠ 20% ’Ȃ 

 

11.2 ‗ ῒז Ḥ  

‗ ῒז Ḥ Ȃ 
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¡12 ᴆ  

 

12.1 ᴆ  

1ȁҬ ᴪ ‰ ᴆ̕  

2ȁȇ Ḥ ├ Ȉ̕   

3ȁȇ Ḥ ├ תּ ӥȈ̕   

4ȁȇ Ḥ ├ Ȉ̕   

5ȁ ῤ ℮҉ Ὲ ̕  

6ȁ Ḥ ᴋῈ ҙ ȁῈ ῏ ᴆȂ 

 

12.2  

ֲ ⱲῈ Ȃ 

 

12.3  

Ḥ ᴋῈ ̔http://www.cxfund.com.cnȂ 

 

 

Ḥ ᴋῈ  

2017 8 24  


