2017

2017 6 30

2017 8 24



2017

§1

2017 8 22

2017 1 1 2017 6 30



2017

§2

2.1
519933
519933
2016 6 28
344,570,065.20
2.2




2017

x 90%+

800 ><10%

2.3
021-61009999 021-61618888
zhouyg@cxfund.com.cn Zhup02@spdb.com.cn
4007005566 95528
021-61009800 021-63602540
2.4

www . cxfund.com.cn

12

68 9




2017

§3
3.1
3.1.1 (017 1 1 -2017 6 30 )
-10,209,807.42
-1,554,078.83
-0.0042
-0.25%
3.1.2 (2017 6 30 )
-0.0001
345,676,793.10
1.0032
1
2
3.2
3.2.1
0.31% 0.04% 1.59% 0.08% ~1.28% -0.04%
~0.47% 0.08% 0.43% 0.11% ~0.90% -0.03%
-0.25% 0.07% 0.51% 0.10% -0.76% -0.03%
0.32% 0.09% 1.29% 0.12% ~0.97% -0.03%
0.32% 0.09% 1.40% 0.12% ~1.08% -0.03%
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2017
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2.86% 300

12.07% 7.34%
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7.33%
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2017 1—4
5 6
2.55%
6 1.5% PPI
6 5.5% PMI
MPA
4.4.2
2017 6 30 1.0032
0.25% 0.51%
4.5
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2017
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3
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4.8
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5.1

5.2

5.3

§5
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6.1

2017

§6

6

30

2017 6 30 2016 12 31
18,155,856.88 32,964,813.80
1,201,803.13 2,111,105.34
54,644.26 64,899.63
321,794,446.12 488,601,424.46
7,111,329.02 28,172,712.06
314,683,117.10 460,428,712.40
- 6,100,000.00
5,527,568.71 10,163,852.57
- 1,651.52
346,734,319.10 540,007,747.32

2017 6 30 2016 12 31
513,189.47 -
99,800.67 -
200,107.09 362,623.28
57,173.45 103,606.68
24,199.98 61,542.61
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163,055.34

150,000.00

1,057,526.00

677,772.57

344,570,065.20

536,247,596.45

1,106,727.90

3,082,378.30

345,676,793.10

539,329,974.75

346,734,319.10

540,007,747.32

1.0032

344,570,065.2

28 2016 6 28
6 30
2017 1 1 2017 6 28 (

6 30 ) 2016 6 30
677,278.51 19,759.19
8,055,254.61 144,166.17
292,401.21 93,166.93
7,582,519.96 1,227.39
180,333.44 49,771.85
-16,416,310.42 -
-946,197.48 -
-15,493,125.80 -
23,012.86 -
8,655,728.59 -124,406.98
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4. -
5 X 13 _'I'I
382,605.73 -
2,231,357.34 19,433.52
1 1,304,230.75 13,201.50
2 372,637.32 3,771.86
3 - -
4 68,450.12 53.74
5 335,377.11 -
335,377.11 -
6 150,662.04 2,406.42
. -1,554,078.83 325.67
) -1,554,078.83 325.67
2016 6 28 2016 6 28
2016 6 30
6.3
2017 1 1 2017 6 30
2017 1 1 2017 6 30

536,247,596.45

3,082,378.30

539,329,974.75

-1,554,078.83

-1,554,078.83

-191,677,531.25

-421,571.57

-192,099,102.82

1. 318,616,896.33

1,455,847.81

320,072,744.14
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2. -510,294,427.58 -1,877,419.38 -512,171,846.96
344,570,065.20 1,106,727.90 345,676,793.10
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345,062,697.59 - 345,062,697.59
- 325.67 325.67
1. - - -
2. - - -
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6.1 6.4
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6.4.6
6.4.6.1
2017 2 8
6.4.6.2
6.4.7
6.4.7.1
6.4.7.1.1
2016 6 28 ( )
2017 1 1 2017 6 30
2016 6 30
11,920,283.30 39.38% -
6.4.7.1.2
2016 6 28 ( )
2017 1 1 2017 6 30
2016 6 30
267,687,708.61 70.16%  52,777,369.98 100.00%
6.4.7.1.3
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2016 6 28 ( )
2017 1 1 2017 6 30
2016 6 30
1,946,000,000.00 80.26%  477,100,000.00 100.00%
6.4.7.1.4
6.4.7.1.5
2017 1 1 2017 6 30
11,101.54 49.27% 8,491.18 53.05%
2016 6 28 ( ) 2016 6 30
6.4.7.2
6.4.7.2.1
2017 1 1 2017 6 | 2016 6 28 ( )
30 2016 6 30
1,304,230.75 13,201.50

41,863.41
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0.70%
= ><0.70%/
6.4.7.2.2
2016 6 28 (
2017 1 1 2017 6 30
) 2016 6 30
372,637.32 3,771.86
0.20%
= ><0.20%/
6.4.7.3 ( )
( )
6.4.7.4
6.4.7.4.1
6.4.7.4.2
6.4.7.5
2017 1 1 2017 6 30 [2016 6 28 ( ) 2016
6 30
18,155,856.88 262,789.75 69,029,106.21 93,166.93

2017 6 30

2,111,105.34
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6.4.7.6
6.4.7.7
6.4.8 2017 6 30
6.4.8.1
/
6.4.8.2
2017
3
600462 24 8.14 - 35,300 259,136.18 |287,342.00
2017
3
300192 6 15.28 - 16,600 220,861.25 |253,648.00
2017
5
000032 24 15.69 - 14,600 225,581.04 |229,074.00
2017
4
002098 24 14.09 - 12,200 148,727.14 |171,898.00
2017
6
300065 27 25.63 - 5,629 139,615.95 (144,271.27
2017
2
300209 10 25.08 - 3,300 100,248.26 |82,764.00
002693 2017 6.67 - 10,700 108,706.57 |71,369.00
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25

6.4.8.3

6.4.8.3.1

6.4.8.3.2
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2017

§7

7.1
%

1 7,111,329.02 2.05
7,111,329.02 2.05
2 314,683,117.10 90.76
314,683,117.10 90.76
3 - -
4 - -
5 - -
19,357,660.01 5.58
5,582,212.97 1.61
346,734,319.10 100.00

7.2

7.2.1

()
A 238,559.47 0.07
B 360,004.00 0.10
C 4,461,244 .57 1.29
D 238,707.20 0.07
E 357,217.60 0.10
F 824,711.96 0.24
G 173.52 0.00
H - -
I 87,109.00 0.03
J - -
K 182,881.30 0.05
L 121,140.00 0.04
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»nw| VO |TV|IO |2 =

238,838.00 0.07
742 .40 0.00
7,111,329.02 2.06
7.2.2
7.3
1 600462 35,300 287,342.00 0.08
2 300192 16,600 253,648.00 0.07
3 000032 14,600 229,074.00 0.07
4 002098 12,200 171,898.00 0.05
5 300065 5,629 144,271.27 0.04
6 601058 36,600 125,172.00 0.04
7 000761 23,400 122,382.00 0.04
8 002367 10,400 121,472.00 0.04
9 601899 35,400 121,422.00 0.04
10 002527 11,400 121,182.00 0.04
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7.4
7.4.1 2% 20
1 601058 121,695.00 0.02
2 000761 121,350.00 0.02
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3 002367 120,749.00 0.02
4 601339 120,629.00 0.02
5 002527 120,621.00 0.02
6 601899 120,301.00 0.02
7 600261 120,279.00 0.02
8 002662 120,134.00 0.02
9 000417 120,099.00 0.02
10 600122 119,943.00 0.02
11 000415 119,940.00 0.02
12 002496 119,910.00 0.02
13 002454 119,904.00 0.02
14 002554 119,837.00 0.02
15 002133 119,774.00 0.02
16 600690 119,635.00 0.02
17 600073 119,615.00 0.02
18 000739 119,582.95 0.02
19 600081 119,499.00 0.02
20 601668 119,474.00 0.02
7.4.2 2% 20
1 002457 553,747.00 0.10
2 600178 454,896.80 0.08
3 002300 431,118.40 0.08
4 000605 430,352.20 0.08
5 600249 388,419.40 0.07
6 600326 384,962.00 0.07
7 600202 379,233.80 0.07
8 000756 377,403.60 0.07
9 002449 368,655.00 0.07
10 600463 365,663.40 0.07
11 300107 361,407.80 0.07
12 600558 356,073.20 0.07
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13 600979 349,635.00 0.06
14 | 601996 348,620.00 0.06
15 600888 341,354.24 0.06
16 600791 339,356.00 0.06
17 | 000737 338,366.00 0.06
18 | 300129 335,043.20 0.06
19 | 002578 333,105.60 0.06
20 | 000411 331,494.40 0.06

7.4.3

5,746,650.83
24,524,500.12

7.5
1 55,022,004.80 15.92
2 - -
3 139,570,000.00 40.38

139,570,000.00 40.38
4 84,954,612.30 24.58
5 35,136,500.00 10.16
6 - -
7 - -
8 - -
9 - -
10 314,683,117.10 91.03

7.6

30 40
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1 150417 15 17 800,000, 80,008,000.00 23.15
2 179920 17 20 500,000, 49,630,000.00 14_36
3 108601 1703 300,000, 29,937,000.00 8.66
4 170210 17 10 300,000, 29,625,000.00 8.57
5 011762013 |17 SCP002 200,000, 20,066,000.00 5.80

7.7

7.8

7.9

7.10

7.10.1

7.10.2

7.10.3

7.11

7.11.1

7.11.2

7.11.3
1 54,644.26
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5,527,568.71

O ([ | [N || |W

5,582,212.97

7.11.4
7.11.5
%
1 600462 287,342.00 0.08
2 300192 253,648.00 0.07
3 000032 229,074.00 0.07
4 002098 171,898.00 0.05
5 300065 144,271.27 0.04
7.11.6
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8.1
()
369 933,794.21 319,040,473.91 92.59% 25,529,591.29 7.41%
8.2
0.00 0.00%
8.3
0
0
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2016 &£ 6 A 28 H 345,062,697.59

536,247,596.45

318,616,896.33

510,294,427.58

344,570,065.20
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10.1

10.2
10.2.1

10.2.2

10.3

10.4

10.5

10.6

10.7
10.7.1

2 11,920,283.30

39.38%

11,101.54

49.27%

1 -
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18,350,867.65

60.62% 11,431.35

50.73%

10.7.2

267,687,708.61

70.16%

1,946,000,000.00

80.26%
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113,875,277.26

29.84%

478,600,000.00

19.74%
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§11

11.1 20%
20%
2017 1
1
1 300,147,500.00 0.00 | 300,147,500.00 0.00 | 0.00%
2017 1
12
2017 1
1
2 199,899,050.47 0.00 | 199,899,050.47 0.00 | 0.00%
2017 1
19
2017 1
20
3 2017 0.00 89,586,900.26 0.00 89,586,900.26 | 26.00%
6 30
2017 1
12
4 2017 0.00 | 179,173,800.52 0.00 | 179,173,800.52 | 52.00%
6 30
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