LOF
2017

2017 6 30

2017 8 24



LOF 2017

1.1

2017

1

1

§1

2017

6

53

30

2017

8

22



LOF 2017

1.2
§1

§2

§3

§4

§5

§6

1.1

1.2

2.1

2.2

23

24

2.5

3.1

32

4.1

4.2

43

4.4

4.5

4.6

4.7

4.8

5.1

5.2

53

6.1

6.2

6.3




LOF 2017

§7

§8

§9
§10

§11

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

8.4

10.1

10.2

10.3

10.4

10.5

10.6

10.7

10.8




LOF 2017

§12

11.2

12.1

12.2

12.3




LOF 2017

2.1

LOF

LOF

501002

501002

2016 1 21

5,209,807.88

2006 2 1

2.2

4%

0.35%

95%><

5%><

6 53




LOF 2017

2.3
021-61009999 021-38676252
zhouyg@cxfund.com.cn wangj222@gtjas.com
4007005566 95521
021-61009800 021-38677819
68 9 618
68 68
9 32
200120 200120
2.4
www . cxfund.com.cn
68 9
68 32
2.5

17




LOF 2017

§3
3.1
3.1.1 (017 1 1 2017 6 30 )
-62,602.80
-425,022.77
-0.0767
-7.62%
-7.74%
3.1.2 (2017 6 30 )
-184,816.31
-0.0355
5,024,991.57
0.965
3.1.3 (2017 6 30 )
-3.50%
1
2
3
3.2
3.2.1
4.44% 0.81% 4.29% 0.81% 0.15% 0.00%
~6.76% 0.89% |  -4.75% 0.87% ~2.01% 0.02%
~7.74% 0.81% |  -3.55% 0.78% ~4.19% 0.03%
~9.56% 0.85% |  -4.90% 0.84% ~4.66% 0.01%
-3.50% 1.08% 0.68% 1.47% ~4.18% -0.39%

53




LOF 2017

3.2.2

1 2006 1 21 2017 6 30




LOF 2017

4.1
41.1
1.65
31.21%
4_.55%
2017 6 30
100
(LOF)

LOF

§4

2003 63

44 55%
15.15%
4.54%

49

(LOF)



LOF 2017

LOF

4.1.2
2015
6
LOF
FOF
2016 1
22
LOF
LOF
FOF
LOF
1 /

11

53




LOF 2017

4.2

4.3
4.3.1

4.3.2

4.4
4.4.1

2017

-2.00%

1000

S%

50 11.50% 300 10.78%

1000 -12.07%

2016 4 50

20%

-7.74% 4 5

500



LOF 2017

4.4.2

2017 6 30 0.965 0.965

-7.74% -3.55%

4.5

2017 2016

2015
2016 4 3
4.6
2008 9 12 [2008]38
1/2

4.7



LOF 2017

4.8

2016

2

4

2016

5

6

53



LOF 2017

§5

5.1

LOF

5.2

5.3

53



LOF 2017

§6
6.1
LOF
2017 6 30
2017 6 30 2016 12 31
6.4.6.1 400,995.55 340,820.29
1,060.68 4,658.64
2,106.66 16,634.48
6.4.6.2 4,745,505.30 6,671,624.01
4,745,505.30 6,671,624._01
6.4.6.3 - -
6.4.6.4 - -
6.4.6.5 174.48 310.48
199.76 99.88
6.4.6.6 49,744.25 49,606.84
5,199,786.68 7,083,754.62
2017 6 30 2016 12 31

6.4.6.3 - -
- 217,445.70
2,458.50 3,680.64
532.69 797.47
6.4.6.7 147.08 1,971.52

16 53




LOF 2017

6.4.6.8 171,656.84 370,819.49

174,795.11 594,714 .82
6.4.6.9 5,209,807.88 6,204,855.38
6.4.6.10 -184,816.31 284,184.42

5,024,991.57

6,489,039.80

5,199,786.68

7,083,754.62

1 30 0.965 5,209,807.88
2 2017 1 1 2017 6 30 2016 1
21 2016 1 21 2016 6 30
6.2
LOF
2017 2017 6
2016 1 21 (
2017 1 1
2017 6 30 ) 2016
6 30
-199,135.65 2,196,969.14
1. 4,052.96 258,260.93
6.4.6.11 3,833.52 208,745.32
219.44 49,515.61
2.

157,662.80 -49,913.09
6.4.6.12 125,151.64 ~167,791.83
6.4.6.13 - -
6.4.6.13.5 - -
6.4.6.14 - -
6.4.6.15 - -

17

53




LOF 2017

6.4.6.16 32,511.16 117,878.74
3. 6.4.6.17
- -362,419.97 1,709,966.03
4. 13 _'I'I
5. “ o 6.4.6.18
1,568.56 278,655.27
225,887.12 358,777.92
1 6.4.9.2.1 16,647.51 123,382.72
2 6.4.9.2.2 3,606.92 26,732.95
3 - -
4 6.4.6.19 4,113.26 37,466.08
5 - -
6 6.4.6.20 201,519.43 171,196.17
o -425,022.77 1,838,191.22
) -425,022.77 1,838,191.22
2017 1 1 2017 6 30 2016 1
21 2006 1 21 2016 6 30
6.3
LOF
2017 1 1 2017 6 30
2017 1 1 2017 6 30
6,204,855.38 284,184.42 6,489,039.80
- -425,022.77 -425,022.77
-995,047.50 -43,977.96 -1,039,025.46

18

53




LOF 2017

1. 311,538.62 3,752.50 315,291.12
2. -1,306,586.12 -47,730.46 -1,354,316.58
5,209,807.88 -184,816.31 5,024,991.57

2006 1 21 ( ) 2016 6 30
242,530,801.91 - 242,530,801.91
- 1,838,191.22 1,838,191.22
w » -221,607,820.46 -436,681.00 -222,044,501.46
1. 873,399.94 5,083.59 878,483.53
2. -222,481,220.40 -441,764.59 -222,922,984.99
20,922,981.45 1,401,510.22 22,324,491.67

2017 1 1 2017 6 30 2016 1
21 2006 1 21 2016 6 30

6.1

6.4

19

53




LOF 201

7

6.4
6.4.1
LOF
25 ( [ X3
LOF
LOF
,,)

2015 12 8 2016 1 15
242,477,515.89 53,286.02
1600092

( s & ,’)
2006 2 1

LOF

95% >

20

53

,’)
2015 2703 )

2016 1

2015

21

242,530,801.91

[2016]15

90%
80%

S%

Sh><

LOF

11



LOF 201

7

6.4.2

6.4.3

30

6.4.4

6.4.4.1

6.4.4.2

6.4.5

[2002]128

2017

[1998]55

1

1

2017

[2012]85

21

( ¥ 3 ,,)
XBRL
2012 11 16
2017 6
6 30
[2004]78
[2015]101
[2005]103
[2008]16
2008 9 18
[2008]1
[2016]36

[2016]140

53



LOF 2017

[2017]2
[2017]56

[2015] 125

@
(b)

(c) 2016 5 1

2018 1 1

3%

©)

©)
20% 2013 1 1

50% 1 2013 1 1

2015 9 7 25% 2005 9 8

Q)

, 10%

. %

22 53



LOF 2017

@ 0.1%
Q) ( )
6.4.6
6.4.6.1
2017 6 30
400,995.55
1-3 -
400,995.55
6.4.6.2
2017 6 30
4,535,727.93 4,745,505.30 209,777.37
4,535,727.93 4,745,505.30 209,777.37

6.4.6.3 /

6.4.6.4

6.4.6.4.1

23




LOF 2017

6.4.6.4.2
6.4.6.5
2017 6 30
173.08
0.50
0.90
17448
6.4.6.6
2017 6 30
49,744.25
49,744.25
6.4.6.7
2017 6 30
147.08
147.08
6.4.6.8

2017 6 30

24

53



LOF 2017

50,000.00

29,752.78

29,916.99

24,795.19

12,396.69

24,795.19

171,656.84

6.4.6.9

2017 1 1

2017

6

30

6,204,855.38

6,204,855.38

311,538.62

311,538.62

( ll_"

-1,306,586.12

-1,306,586.12

( ll_"

5,209,807.88

5,209,807.88

6.4.6.10

633,344.30

-349,159.

88

284,184 .42

-62,602.80

-362,419.

97

-425,022.77

-100,264.06

56,286.

10

-43,977.96

32,249.68

-28,497.

18

3,752.50

-132,513.74

84,783.

28

-47,730.46

470,477.44

-655,293.

75

-184,816.31

6.4.6.11

2017 1

1

2017

6

30

3,745.97

25 53




LOF 2017

9.94
77.61
3,833.52
77.61
6.4.6.12
6.4.6.12.1 ———

2017 1 1 2017 6 30
2,005,577.77
1,880,426.13
125,151.64

6.4.6.13
6.4.6.13.1
6.4.6.13.2 ———
6.4.6.13.3 —_—
6.4.6.13.4 ———
6.4.6.13.5
6.4.6.14
6.4.6.14.1

26 53




LOF 2017

6.4.6.15
6.4.6.15.1
6.4.6.15.2
6.4.6.16
2017 1 1 2017 6 30
32,511.16
32,511.16
6.4.6.17
2017 1 1 2017 6 30
1. -362,419.97
- -362,419.97
2- -
3. -
-362,419.97
6.4.6.18
2017 1 1 2017 6 30
1,568.56
1,568.56
25%
6.4.6.19

27

53



LOF 2017

2017 1 1 2017 6 30

4,113.26

4,113.26

6.4.6.20

2017 1 1 2017 6 30

9,916.99

61,987.07

99,307.74

554.85

29,752.78

201,519.43

6.4.7

6.4.7.1

6.4.7.2

6.4.8

6.4.8.1

6.4.8.2

2017 2 8

28

53




LOF 2017

6.4.9
6.4.9.1
6.4.9.1.1
2016 1 21 ( )
2017 1 1 2017 6 30
2016 6 30
2,290,762.77 100.00% 33,177,582.51 100.00%
6.4.9.1.2
6.4.9.1.3
2016 1 21 ( )
2017 1 1 2017 6 30
2016 6 30
400,000.00 100.00% 528,200,000.00 100.00
6.4.9.1.4
6.4.9.1.5

2017 1 1 2017 6 30

29 53




LOF 2017

1,904.13 100.00% 147.08 100.00%
2016 1 21 ( ) 2016 6 30
27,580.42 100.00% 4,400.83 100.00%
6.4.9.2
6.4.9.2.1
2017 1 1 2017 6 2006 1 21 (
30 ) 2016 6 30
16,647.51 123,382.72
634.48 2,227.38
0.6%
H Ex>=<0.6%—= H E
6.4.9.2.2
2017 1 1 2017 6 2006 1 21 (
30 ) 2016 6 30
3,606.92 26,732.95
0.13%
H Ex=<0.13%—= H E

30 53




LOF 2017

6.4.9.3 ( )
( )
6.4.9.4
6.4.9.4.1
2017 1 1 2017 2006 1 21 (
6 30 ) 2016 6 30
2016
1 21 - 9,999,450.00
/ - -
/ - -
- 9,999,450.00
- 47.79%
6.4.9.4.2
6.4.9.5
2006 1 21 ( )
2017 1 1 2017 6 30
2016 6 30
400,995.55 3,745.97  2,115,663.66 204,310.82
2017 6 30 1,060.68 (2016 12 31

4,658.64 )

6.4.9.6

31 53



LOF 2017

6.4.9.7
6.4.10
6.4.11 2017 6 30
6.4.11.1
/
6.4.11.2
2017
3
002606 5 20.87 - - 5,680 49,054.98118,541.60
2016
10 2017 8
000682 10 5.20 7 .6 16,946 89,450.57] 88,119.20
2017
6
002256 . 4.39 - - 9,659 42,810.73 42,403.01
2017
4
300198 20 5.75 - - 7,240 44,393.32| 41,630.00
2017
4
002684 20 21.22 - - 397 6,953.93 8,424.34

32

53




LOF 2017

6.4.11.3

6.4.11.3.1

6.4.11.3.2

6.4.12

6.4.12.1

6.4.12.2

33

53



LOF 2017

10%

10%
6.4.12.2.1
6.4.12.2.2
6.4.12.3

6.4.11

34

53



LOF 2017

)
6.4.12.4
6.4.12.4.1
6.4.12.4.1.1
6 -1
6 1-5
2017 6 30
400,995.55 - - - 400,995.55
1,060.68 - - - 1,060.68
2,106.66 - - - 2,106.66
- - -| 4,745,505.30 4,745,505.30
- - - 17448 174.48
- - - 199.76| 199.76)
- - - 49,744.25 49,744.25
404,162.89 - -1 4,795,623.79 5,199,786.68
- - - 2,458.50 2,458.50
- - - 532.69 532.69
- - - 147.08] 147.08
- - - 171,656.84  171,656.84
- - - 174,795.11  174,795.11
404,162.89 - -1 4,620,828.68 5,024,991.57
-1
6 1-5
2016 12 31
340,820.29 - - - 340,820.29
4,658.64 - - - 4,658.64
16,634.48 - - - 16,634.48
35 53



LOF 2017

- - - 6,671,624.01 6,671,624.01
- - - 310.48 310.48
- - - 99.88 99.88
- - - 49,606.84 49,606.84
362,113.41 - -1 6,721,641.21] 7,083,754.62
- - - 217,445.70  217,445.70
- - - 3,680.64 3,680.64
- - - 797.47 797.47
- - - 1,971.52 1,971.52
- - -| 370,819.49 370,819.49
- - -| 594,714.82] 594,714.82
362,113.41 - -1 6,126,926.39 6,489,039.80
6.4.12.4.1.2
6.4.12.4.2
6.4.12.4.3
VaR (Value at Risk)
6 30
6.4.12.4.3.1
2017 6 30 2016 12 31

36 53




LOF 2017

%
%
4,745,505.30  94.44 6,671,624.01  102.81
4,745,505.30  94.44 6,671,624.01  102.81
6.4.12.4.3.2
95¢%
2017 6 2016 12
30 31
1.35% 2016 12
~67,767.04 -234,254.34
31 VaR  3.61%)

6.4.13
@
@

VaR

2016

95%

37 53




LOF 2017

2017 30
4,446,387.15 299,118.15 - 4,745,505.30
4,446,387.15 299,118.15 - 4,745,505.30

2017

O

2017

©
2017 6 30

&)

38

53




LOF 2017

§7
7.1
%
1 4,745,505.30 91.26
4,745,505.30 91.26
2 - -
3 - -
4 - -
5 - -
402,056.23 7.73
52,225.15 1.00
5,199,786.68 100.00
7.2
7.2.1
*
4,094,386.07 81.48
D 171,880.10 3.42
E - -
F - -
G - -
H - -
| 479,239.13 9.54
J - -
K - -
L - -

53



LOF 2017

M - -
N - -
0 - -
P - -
Q - -
R - -
S - -
4,745,505.30 94._44

7.2.2

7.2.3

7.3

7.3.1

%

1 600525 30,040 408,243.60 8.12
2 600406 23,061 407,026.65 8.10
3 600703 14,927 294,061.90 5.85
4 600089 25,655 265,016.15 5.27
5 002594 4,742 236,862.90 4.71
6 002202 14,834 229,481.98 4.57
7 600522 17,598 212,055.90 4.22
8 601012 11,639 199,026.90 3.96
9 002665 22,580 162,576.00 3.24
10 000400 7,656 137,501.76 2.74
11 002606 5,680 118,541.60 2.36
12 300068 6,746 113,602.64 2.26
13 300207 9,256 109,128.24 2.17
14 600312 7,718 106,045.32 2.11
15 002028 6,613 105,411.22 2.10
16 600995 10,500 102,165.00 2.03
17 300376 11,056 100,277.92 2.00

40

53




LOF 2017

18 300001 5,607 93,973.32 1.87
19 000682 16,946 88,119.20 1.75
20 300274 7,908 87,699.72 1.75
21 002276 7,348 74,141.32 1.48
22 002074 2,291 72,281.05 1.44
23 300183 3,526 72,212.48 1.44
24 600590 5,275 68,997.00 1.37
25 002121 7,425 63,855.00 1.27
26 002322 2,447 58,630.12 1.17
27 600405 7,253 58,459.18 1.16
28 002335 1,603 56,810.32 1.13
29 002364 4,149 56,799.81 1.13
30 300477 3,000 56,280.00 1.12
31 002309 4,274 53,467.74 1.06
32 002169 6,986 52,534.72 1.05
33 002339 3,297 44,971.08 0.89
34 600517 5,900 44,663.00 0.89
35 300427 2,200 43,890.00 0.87
36 002256 9,659 42,403.01 0.84
37 300198 7,240 41,630.00 0.83
38 002516 7,479 41,059.71 0.82
39 600310 5,700 39,102.00 0.78
40 002452 4,640 31,876.80 0.63
41 300141 2,530 31,523.80 0.63
42 300332 3,031 30,613.10 0.61
43 002546 4,044 24,061.80 0.48
44 002684 397 8,424.34 0.17

7.3.2

7.4

7.4.1 2% 20
1 600517 61,682.00 0.95
2 300477 61,547.00 0.95

41 53




LOF 2017

3 300427 59,087.00 0.91
4 600089 33,058.39 0.51
5 600525 14,130.00 0.22
6 600405 7,574.00 0.12
7 600703 7,032.00 0.11
8 601012 6,400.00 0.10
9 002665 5,928.00 0.09
10 002202 5,920.00 0.09
11 600522 5,375.00 0.08
12 002594 4,833.00 0.07
13 300207 3,767.00 0.06
14 300068 3,484.00 0.05
15 300376 3,464.00 0.05
16 000400 3,296.00 0.05
17 002028 3,132.00 0.05
18 600995 3,033.00 0.05
19 600312 2,806.00 0.04
20 300274 2,700.00 0.04
7.4.2 2% 20
1 600525 215,748.00 3.32
2 603100 130,896.00 2.02
3 002202 118,368.00 1.82
4 600089 112,385.00 1.73
5 600703 105,081.00 1.62
6 002063 98,028.01 1.51
7 600522 97,413.00 1.50
8 002665 92,907.00 1.43
9 601012 76,790.00 1.18
10 600869 75,719.52 1.17
11 601908 66,421.06 1.02
12 600995 60,965.00 0.94

42

53




LOF 2017

13 600312 56,128.00 0.86
14 002594 54,676.78 0.84
15 002090 47,057.88 0.73
16 300360 46,075.52 0.71
17 002441 44,471.51 0.69
18 300139 43,667.61 0.67
19 300207 42,772.00 0.66
20 000400 41,855.00 0.65
7.4.3
285,185.00
2,005,577.77
7.5
7.6
7.7
7.8

7.9

43

53




LOF 2017

7.10
7.10.1

7.10.2

7.11

7.11.1

7.11.2

7.11.3

7.12
7.12.1

7.12.2

7.12.3

2,106.66

17448

199.76

49,744.25

O | X0 [ Q[N | W N[~

52,225.15

N
p—
N
N

44

53




LOF 2017

7.12.5

7.12.5.1

7.12.5.2

7.12.6

45 53



LOF 2017

8.1

§8

()

448

11,629.04

200.00

0.00%

5,209,607.88

100.00%

&
N

1,689,871.00

42 .46%

207,698.00

.22%

200,000.00

.03%

148,704.00

.74%

99,157.00

.49%

99,013.00

.49%

93,422.00

.35%

91,319.00

.29%

OO |IN[ojga|dW|IN|F

88,629.00

.23%

=
o

86,961.00

NININDNININDINDNW|OT|O

.18%

8.3

109.09

0.00%

8.4

46

53




LOF 2017

§9

2016 £ 1 A 21 H

242,530,801.91

6,204,855.38

311,538.62

1,306,586.12

nn

5,209,807.88

47

53




LOF 2017

10.1

10.2

10.3

10.4

10.5

10.6

10.7
10.7.1

§10

2,290,762.77

100.00%

1,904.13

100.00%

10.7.2

48

53




LOF 2017

400,000.00

100.00%

1
2
1998 29
2007 48
1
2
3
4
10.8
2017 1 12
1
2017 1 13
2
2017 1 14
3
2017 1 17
4
2017 1 17
5
6 2017 1 21
LOF 2016 4
7 2017 2 8

49

53




LOF 2017

2017 23
8
9 LOF 2017 2017 6

2017 10
10

2017 22
11

2017 22
12

2017 27
13 LOF 2016

2017 30
14
15 2017 1

2017 22
16

LOF 2017

2017 22
17
18 2017 4

( )

2017 12
19

2017 24
20

2017 26
21

2017 30

22

50

53




LOF 2017

51

53




LOF 2017

§11
11.1 20%
20%
2017 1
2017 1,689,871.00 0.00 0.00 | 1,689,871.00 | 32.44%
6 30

11.2

52

53




LOF 2017

§12

12.1

2 LOF
3 LOF

4 LOF

12.2

12.3

http://www.cxfund.com.cn

53 53

2017

8

24



