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ֲҬ ᴍ Ὲ ̆ԍ 2019 8 23

ԅ Ҭ Ⱶ ȁ‪ṿ ȁ≠ № ’ȁ Ⱶᴪ ȁ ῤ ̆Ḡ
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ҙ Ҍף ῒ Ȃ ̆ ᵬ₮ ‗ ╠ ה
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 ׃  2§

2.1 ’ 

 
Ḥ Ḡẫ ҙ ├

̂LOF̃ 
 Ḥ Ḡẫ ̂LOF̃ 

ῤ  Ḥ  

Һף  163001 

֜ ף  163001 

ᵬ   

 2015 7 20  

ֲ Ḥ ᴋῈ  

ֲ Ҭ ᴍ Ὲ  

ᴍ  89,765,801.38ᴍ 

 Ҍ  

ᴍ ҉ ├֜  ├֜  

҉  2010 4 16  

̔҉ ҹ ḤҬ Ҭ ᴑҙ 100 ├ ̂LOF̃ ҉ ̆ ḤҬ

Ҭ ᴑҙ 100 ├ ̂LOF̃ Ȃ 

 

2.2 ֟  

 
֟ ̆ Ḡẫ

ҙ ᴨ ᴑҙ ̆ └ ╠ Ҋ̆

ҙ ‰ Ȃ 

 

≠ ῃ Ḥ ȁ ȁ ҙḤ

ץ Ḥ ̆ ԍ

׆̆ ңҩ

̆ ֟ ̆ӊ ֟ Ῥ

֟ ̆ ῤ ≢ ֟ ᴨ

̆ ֟ ᶛ Ҍ Ȃ 

ҙ ‰ 
Ҭ ¦60%+Ҭ ṽ├

¦40% 

 
ҹ ̆ ԍ ȁ

̆ῒ ᵞԍ ̆ᵖ

ԍṽ├ Ȃ 

  

2.3 ֲ ֲ 
 ֲ ֲ 

 
Ḥ ᴋῈ

 
Ҭ ᴍ Ὲ  
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Ḥ ֲ 
 ↨  

 021-61009999 010-67595096 

 zhouyg@cxfund.com.cn tianqing1.zh@ccb.com 

Ⱶ   4007005566 010-67595096 

ᴰ  021-61009800 010-66275853 

Ύ  
Ҭ ̂҉ ̃

Ҭ 68 9  
֤ 25  

ⱲῈ  
҉ қ Ҭ

68 9  

֤ 1

1  

 200120 100033 

ף ֲ   

  

2.4 Ḥ   
Ḥ  ҉ ├  

ֲԑ

 
www.cxfund.com.cn 

 
҉ қ Ҭ 68 9 ȁ ֤

1 1  

  

2.5 ῒז ῏  
  ⱲῈ  

Ύ  Ҭ ├ ᴋῈ  ֤ 17  
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§3 Һ Ⱶ ‪ṿ  

3.1 Һ ᴪ Ⱶ  

ᵝֲ̔ ᾝ 

3.1.1  (2019 1 1  - 2019 6 30  ) 

 3,510,987.78 

≠  24,847,404.67 

ⱴ ᴍ ≠  0.2618 

ⱴ ‪ṿ≠  30.17% 

ᴍ ‪ṿ  36.10% 

3.1.2  ( 2019 6 30  ) 

ᶫ№ ≠  -20,319,141.82 

ᶫ№ ᴍ ≠  -0.2264 

֟‪ṿ 88,306,351.42 

ᴍ ‪ṿ 0.984 

3.1.3  ( 2019 6 30  ) 

ᴍ ‪ṿ  -3.81% 

̔1ȁ ≠ ῀ȁ ȁῒז ῀̂Ҍ Ὲᾛᴇṿ ꜚ ̃

῏ ᵩ ̆ ≠ ҹ ⱴ҉ Ὲᾛᴇṿ ꜚ Ȃ 

2ȁ ҙ Ҍ ֲ ֜ ̂ᶛ ̆ ֜ ᵳ ȁ

ȁ ≠Ῥ ȁ ̃̆ ῀ ᵞԍ ↓

Ȃ 

3ȁ ᶫ№ ≠ ҹ ֟ ṽ Ҭ № ≠ ҍ № ≠ Ҭ № ᵞ Ȃ 

 

3.2 ‪ṿ  

3.2.1 ᴍ ‪ṿ ῒҍ ҙ ‰  

 
ᴍ ‪ṿ

ŵ 

ᴍ ‪ṿ

‰ Ŷ 

ҙ

‰

ŷ 

ҙ

‰

‰ Ÿ 
ŵ̇ŷ Ŷ̇Ÿ 

ѿҩ  5.58% 1.49% 1.86% 0.81% 3.72% 0.68% 

҈ҩ  2.82% 1.62% -5.47% 0.96% 8.29% 0.66% 

Έҩ  36.10% 1.72% 10.48% 1.02% 25.62% 0.70% 

ѿ  -3.34% 1.98% -9.95% 1.06% 6.61% 0.92% 

҈  1.86% 1.43% 3.76% 0.79% -1.90% 0.64% 

ׂ 
-3.81% 1.74% -6.29% 0.99% 2.48% 0.75% 
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ץ 3.2.2 ᴍ ‪ṿ ꜚ ῒҍ ҙ ‰

ꜚ  

 

̔1ȁ ҹ 2015 7 20 2019 6 30 Ȃ 

2ȁ ̆ ӊ 6ҩ ῤҹ ד Ȃ ד ̆

ᶛ Ȃ 
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§4 ֲ  

4.1 ֲ ’ 

4.1.1 ֲ ῒ  

Ḥ ᴋῈ Ҭ ᴪ ȍ2003Ȏ63 ‰̆ ├

ᴍ Ὲ ȁ҉ ᴍ Ὲ ȁ ᴍ Ὲ ῍ Ȃ Ύ 1.65

ַᾝֲ Ȃ ╠ ҹ̔ ├ ᴍ Ὲ 44.55%ȁ҉ ᴍ Ὲ

31.21%ȁ Ὲ 15.15%ȁ҉ Ҭ ̂ ᴩ̃ 4.55%ȁ҉

Ҭ ̂ ᴩ̃ 4.54%Ȃ 

2019 6 30 ̆ ֲ῍ 65 ̆ Ḥ≠ ├

ȁ Ḥ ≠ ├ ȁ Ḥ ≠ ל ├ ȁ Ḥ ≠ꜚ

├ ȁ Ḥ ≠ᴨ ├ ȁ Ḥ≠үṽ├ ├

ȁ Ḥ ≠ᴨל ├ ȁ Ḥ ᾢ ├ ȁ Ḥ

‰ 100 ├ ȁ Ḥ≠ ṽ├ ├ (LOF)ȁ Ḥῤ

├ ȁ Ḥ ṽṽ├ ├ ȁ Ḥ≠ᴧṽ├ ├ (LOF)ȁ

Ḥ ṽѿ ṽ├ ├ ȁ Ḥ ṽ ṽ├ ├ ȁ Ḥ ≠

├ ȁ Ḥ Ҭ ├ ȁ Ḥ ≠

├ ȁ Ḥ≠ ṽ├ ├ ȁ Ḥ≠ ├ ȁ Ḥ≠

├ ȁ Ḥ ≠ ├ ȁ Ḥ

├ ȁ Ḥ ├ ȁ Ḥ Ḡẫ ҙ ├

̂LOF ȁ̃ Ḥ ṽѿ ṽ├ ├ ȁ Ḥ ṽѿ

ṽ├ ├ ȁ Ḥ≠Ḡṽ├ ├ ȁ Ḥ ṽѿ ṽ├ ├

ȁ Ḥ ῃ ṽѿ ṽ├ ├ ȁ Ḥ≠ ├

ȁ Ḥᾢ ṽ├ ├ ȁ Ḥ≠ ṽ├ ├ ȁ Ḥ Ḥ ҙ

├ ȁ Ḥ ṽѿ ṽ├ ├ ȁ Ḥᾢ≠

├ ȁ Ḥ⇔ ꜚ ├ ȁ Ḥ ṽṽ├ ├

ȁ Ḥ≠Ḥ ├ ȁ Ḥ ẫ ṽṽ├ ├ ȁ Ḥ҉

├ ȁ Ḥ ṽ ṽ├ ├ ȁ Ḥ ´

├ ȁ Ḥᾢᴨṽ├ ├ ȁ Ḥ ל ṽṽ├ ├ ȁ Ḥ

Ҭ 500 ├ ȁ Ḥ ȁ Ḥ ҈ҩ ṽ├
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├ ȁ Ḥᵞ Ḡ ҙ ├ ȁ Ḥ≠ ѿ

├ ȁ ḤӏḤ ├ ȁ Ḥῃ ṽ├ ├ ȁ Ḥ

҈ҩ ṽ├ ├ ȁ Ḥᾢ ң ├

ȁ Ḥ ҙ ├ ȁ Ḥᴑҙ ң

├ ȁ Ḥ ᴇṿ ꜚ ├ ȁ Ḥᴇṿ ң

├ ȁ Ḥ ҈ҩ ṽ├ ├ ȁ Ḥ ֟

Ҭ ̂FOF ȁ̃ Ḥᴇṿᴨ ├ ȁ Ḥ≠ ṽṽ├ ├ ȁ

Ḥ 300 ├ ȁ Ḥ ṽ ṽ├ ├ ȁ Ḥ

≠ ├ Ȃ 

 

4.1.2 ̂ ̃ ꜛ  ׃

 Ⱶ 

ᴋ ̂ꜛ ̃

׆├ 

ҙ  
 

ᴋ  ᴋ  

Ḡ 

Ḥ Ḡẫ

ҙ

├

̂LOF ȁ̃

Ḥ ᾢ

├

ȁ Ḥ

Ҭ

├

ȁ Ḥ

Ḥ ҙ

├

ȁ Ḥᾢ

≠

├

ȁ

Ḥᵞ Ḡ

ҙ

├

ȁ Ḥᾢ

ң

├

ȁ Ḥ

2015 7

20  
- 9  

̆

Ғҙ ҙȂ

2010 7 ⱴ῀ Ḥ

ᴋῈ Ԋ׆̆

№ ᵬȂ ᴋῈ

№ ҍ

ᵀ ȁ ḤҬ Ҭ

ᴑҙ 100 ├

̂LOF ȁ̃ Ḥ

├

ȁ ḤҬ ѿ ѿ Һ

№ ├

ȁ ḤҬ ҉

Һ ├

̂LOF ȁ̃ Ḥ ᴨ

├

̂LOF ȁ̃ Ḥ≠

├ ȁ

Ḥ ´

├ ȁ

Ḥ≠ ṽ├ ├

ȁ Ḥᾢ ṽ├

├ Ḥ ᴇ

ṿ ├
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ҙ

├

ȁ Ḥ

300

├

ȁ Ḥ

ᴇṿ ꜚ

├

Ḥ

├

ȁ

Ὶ

ȁ

‗

ᴪ  

Ȃ ᴋ

Ὶ

‗ ᴪ

ȁ Ḥ Ḡẫ ҙ

├

̂LOF ȁ̃ Ḥ ᾢ

├ ȁ

Ḥ Ҭ ├

ȁ Ḥ Ḥ

ҙ

├ ȁ Ḥᾢ≠

├

ȁ Ḥᵞ Ḡ

ҙ ├

ȁ Ḥᾢ ң

├

ȁ Ḥ

ҙ ├

ȁ Ḥ ᴇṿ ꜚ

├ ȁ

Ḥ ├

Ḥ 300

├

Ȃ 

̔1ȁ ᴋ ᴋ ץ ӊ ҹ‰̕ ℮ץ /

Ὲ ҹ‰̕ 

2ȁ ҙ׆├ ץ ῀ ├ҙⱵ ῏ ᵬ ҹ

‰Ȃ 

 

4.2 ֲ ῤ ᵬ Ḥ ’  

ֲ ῤ̆Ҥ ԅȇҬ ֲ ῍ ├ Ȉ ῒז ῏

ȁ אָאל̆ ҹ ᴍ ֲ ≠ ̆Ҍ ᴍ ֲ≠

ҹȂ 

ץ Ḥԍ ȁ Ḥԍ ᴪ Ὲᴧҹ ̆ ѿ Ḥ ȁ

אָאל ↕ ֟̆ ᵬ Ҥ └ ╠ Ҋ̆ꜜⱬҹ

ᴍ ֲ ≠ Ȃ 
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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№  

2019 ҉ ̆ ᴪ ȁ ᵣ≠ ᵞȁḤ ṽ≠ PMIḠ

̆ ̆ ҍ ꜚ Ḡ Ȃ Ҭ

‖ ̆ᵖ Ӟ ᵞ̆ ғ Ӟᶏ Ữ ᴪ

Ẓ Ȃѿ ҉ ̆ ҙ ᴑ ’Ҋ ᵣᵀṿ ḱ ̆

Ҭ ∞ Ҋ̆ ԍ ̆ ҹԅԋ Һ

̆ ֜ Ḡ ̆ Ҭץ̆ ⇔ ҹף

ל Ȃ Ҋ̆№ ԍҌ≠ Ȃ҉

֟ ԅ ҙ ̆ᵖ ᵣ҉ ԅ ̆ ₮Ҍ

Ҋ̆ ȁҙ ᴨ Ὲ ⌠ ̆ ῀ ̆⇔ ⱬ ⇔

ᴑҙ Ȃ ̆ᶏ Ḡẫ ᵀṿȁ

ȁ ≠ ̆Ҥ ̆ ẫ Ȃ 

 

4.4.2 ῤ ҙ  

̆ ᴍ ‪ṿҹ 0.984ᾝ̆ ᴍ ‪ṿ ҹ 36.10%̆ ץ

‪ṿҹ 1.524ᾝ̆ ҙ ‰ ҹ 10.48%Ȃ 
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4.5 ֲ ȁ ├ ҙ ל  

Ҋ ̆ ῤ ᶭ Ҍ ̆ᵖ ῤ ҍ

̆ ⁞ ҹҬ ῀ ⱬȂׂ ץ ̆ ѿ

҉ ̆ᵀṿ ⌠ѿ ḱ ̆ ԋ ӊ ̆ ᵣᵀṿ ׅ ⱬȂ

ҍҬ ҙ ₮ ꞊̆ ҙ ꜚ ҉ Ȃΐᵣ⌠

̆ Ḡ ȁ҈ ꜚ Ҋ̆ ⱬ ̆ᴑҙ ⱬ ̆֟ҙῤ

ᴪ Ὲ Ԉᴨ̆ל ẫ ҙⱵ ᴑҙ ᴪ ԇ

ᵀṿȂ ױ ≠ ȁ ꜚ ȁ ȁ֜ ҩ ̆

׆̆ꜚ Ҭ ᴪȂ 

 

4.6 ֲ ῤ ᵀṿ Ԋ  

῏ ̆ Ḥ ᴋῈ Ҋץ̂ ľῈ Ŀ̃ └ ԅẫῃȁ ᵀ

ṿ ᵀṿ ̆ ԅᵀṿ ᴪ̆ᵀṿ ᴪ Ὲ ᵀṿ Һ ‗ ̆

Ὲ ᵀṿ ȁᵀṿ ᵀṿ ̆ẫῃῈ ᵀṿ‗ ᵣ ̆ Ὲ

̆ ԅ ᵀṿ ’ ḱ ᵀṿ

̕ᵀṿ ᴪ ԊⱵ ȁ ȁ ȁ֜ ῏ҙⱵ ץֲ ԊⱵ

ѿ ҙⱵ ῍ Ȃ ῏ ҍֲ ΐ ү ├ ҙ ᵬ ̆ ῏ ᵀṿ

̆ ΐ ᵀṿҙⱵ Ғҙ ᴋ ⱬȂ Ҍ ҍᵀṿ‗ ̆ᵀṿ‗ ҍᴪᵀ

ṿ ᵬ ҉ץ1/2 Ȃ ԍᵀṿ ᵀṿ ↕̆Ὲ ҍ ֲᾟ№ ̆

ѿ Ȃ ᴪ ԊⱵ Ὲ ᵀṿ Ȃ  

ֲ ҍҬ ṽ ᴋῈ Ҭ Ὲ Ⱶ ̆ ῒ

№≢ ᶫ ҙ ֜ ֜ ṽ├ ᵀṿ ץ

Ȃ ҍᵀṿ Ҍ ᴋᵥ ≠ ‖ Ȃ 

 

4.7 ֲ ῤ ≠ № ’  

῏ № ץ↕ ᵬ ’̆

≠ № Ȃ 

№ ↕ Ҋ̔ 

1ȁ ῏ № ᴆ ╠ Ҋ̆ № ҹ 12 ̆ №

ᶛҌ ᵞԍ ᶫ№ ≠ 10%̆ ȇ Ȉ Ҍ 3ҩ Ҍ № ̕ 
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2ȁ № №ң ̔ № ҍ ≠Ῥ ̆ ≠

≠ ꜚ ҹ ᴍ Ῥ ̕ Ҍ ̆ № № ̕ 

ῤ ҉ ֜ ᴍ № ҹ ≠̆ ֲҌ ῒז № ̆

ΐᵣ № ῏Ԋ ├֜ Ҭ ├ ᴋῈ ῏

̕ 

3ȁ № ᴍ ‪ṿҌ ᵞԍ ṿ̕ № ‰ ᴍ ‪ṿ⁞

ᵝ ᴍ № Ҍ ᵞԍ ṿ̕ 

4ȁ ѿ ᴍ ֣ № ̕ 

5ȁ ῏ ῒ׆̆ Ȃ 

 

4.8 ῤ ֲ ֲ ֟‪ṿ  

Ȃ 
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§5 ֲ  

5.1 ῤ ֲ Ḥ ’  

̆Ҭ ᴍ Ὲ Ҭ̆Ҥ ԅȇ ├

Ȉȁ ȁ ῒז ῏ ̆Ҍ ᴍ ֲ≠ ҹ̆ ῃ

ԅ ֲ ӈⱵȂ 

 

5.2 ֲ ῤ ᵬ Ḥȁ‪ṿ ȁ≠ № ’  

̆ ֲ ῏ ȁ ȁ ῒז ῏ ̆

֟‪ṿ ȁ ԅ ̆ ᵬ ԅ

̆ ֲ ᴍ ֲ≠ ҹȂ 

ῤ̆ ≠ № Ȃ 

 

5.3 ֲ Ҭ ⱵḤ ῤ ȁ‰  

ֲ ԅ Ҭ Ⱶ ȁ‪ṿ ȁ≠ № ’ȁ Ⱶᴪ ȁ

ῤ ̆Ḡ ῤ Ҍ Ẋ ȁ Ȃ 
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§6 Ⱶᴪ ̂ ̃ 

6.1 ֟ ṽ  

ᴪ Һᵣ̔ Ḥ Ḡẫ ҙ ├ ̂LOF̃ 

̔ 2019 6 30  

ᵝֲ̔ ᾝ 

 ֟  
 

2019 6 30  

҉  

2018 12 31  

 ֟̔     

 6.4.6.1 5,093,212.44 5,280,626.99 

ט   320,775.91 269,963.48 

₮Ḡ   15,318.92 25,912.81 

֜ ֟ 6.4.6.2 83,349,683.84 63,339,616.92 

ῒҬ̔   83,349,683.84 63,339,616.92 

  - - 

ṽ├   - - 

֟ ├   - - 

  - - 

֟ 6.4.6.3 - - 

ӯ῀ ֟ 6.4.6.4 - - 

├   621,598.11 597,060.04 

≠  6.4.6.5 1,152.03 1,359.09 

≠  - - 

  108,188.41 50,918.93 

֟  - - 

ῒז ֟ 6.4.6.6 - - 

֟   89,509,929.66 69,565,458.26 

ṽ   
 

2019 6 30  

҉  

2018 12 31  

 ṽ̔    

Ṣ   - - 

֜ ṽ  - - 

ṽ 6.4.6.3 - - 

₮ ֟   - - 

ט ├   288,039.53 314,661.73 

ט   625,550.11 46,427.25 

ט ֲ   104,304.16 90,892.19 

ט   17,384.04 15,148.69 

ט Ⱶ   - - 

֜ט  6.4.6.7 79,596.75 87,011.31 

֜   - - 
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≠ט   - - 

≠ט   - - 

ṽ  - - 

ῒז ṽ 6.4.6.8 88,703.65 140,036.20 

ṽ   1,203,578.24 694,177.37 

̔    

 6.4.6.9 89,765,801.38 95,255,008.16 

№ ≠  6.4.6.10 -1,459,449.96 -26,383,727.27 

  88,306,351.42 68,871,280.89 

ṽ   89,509,929.66 69,565,458.26 

̔ 2019 6 30 ̆ ᴍ ‪ṿ 0.984ᾝ̆ ᴍ 89,765,801.38ᴍȂ 

 

6.2 ≠  

ᴪ Һᵣ̔ Ḥ Ḡẫ ҙ ├ ̂LOF̃ 

̔2019 1 1 2019 6 30  

ᵝֲ̔ ᾝ 

   

 

2019 1 1

2019 6 30  

҉  

2018 1 1

2018 6 30  

ѿȁ ῀   25,884,144.13 11,464,176.46 

1.≠ ῀  21,365.53 48,015.40 

ῒҬ̔ ≠ ῀ 6.4.6.11 21,365.53 29,186.90 

ṽ├≠ ῀  - 18,828.50 

֟ ├≠ ῀  - - 

ӯ῀ ֟ ῀  - - 

ῒז≠ ῀  - - 

2. ̂ ľ-Ŀץ ↓̃  4,344,748.34 9,422,113.55 

ῒҬ̔  6.4.6.12 3,676,168.46 8,770,544.91 

  - - 

ṽ├  6.4.6.13 - -3,000.00 

֟ ├  6.4.6.13.5 - - 

 6.4.6.14 - - 

ΐ  6.4.6.15 - - 

≠  6.4.6.16 668,579.88 654,568.64 

3.Ὲᾛᴇṿ ꜚ ̂ ľ-Ŀץ
↓̃ 

6.4.6.17 
21,336,416.89 1,941,692.69 

4. ᾫ ̂ ľ-Ŀץ ↓  ̃  - - 

5.ῒז ῀̂ ľ-Ŀץ ↓  ̃ 6.4.6.18 181,613.37 52,354.82 

⁞̔ԋȁ   1,036,739.46 1,458,097.39 

1̈ ֲ  6.4.9.2.1 610,150.17 689,551.12 
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2̈  6.4.9.2.2 101,691.72 114,925.20 

3̈ Ⱶ   - - 

4̈֜  6.4.6.19 235,653.49 542,607.50 

5̈≠ ₮  - - 

ῒҬ̔ ₮ ֟ ₮  - - 

6̈ ⱴ      - - 

7̈ῒז  6.4.6.20 89,244.08 111,013.57 

҈ȁ≠ ̂Ԏ ľ-Ŀץ

↓̃ 

 
24,847,404.67 10,006,079.07 

⁞̔   - - 

ȁ‪≠ ̂‪Ԏ ľ-Ŀץ

↓̃ 

 
24,847,404.67 10,006,079.07 

  

6.3 ̂ ‪ṿ̃ ꜚ  

ᴪ Һᵣ̔ Ḥ Ḡẫ ҙ ├ ̂LOF̃ 

̔2019 1 1 2019 6 30  

ᵝֲ̔ ᾝ 

 

 

2019 1 1 2019 6 30  

 № ≠   

ѿȁ ∆ ̂

‪ṿ̃ 
95,255,008.16 -26,383,727.27 68,871,280.89 

ԋȁ ꜚ֟

‪ṿ ꜚ ̂

≠ ̃ 
- 24,847,404.67 24,847,404.67 

҈ȁ ᴍ ֜

֟ ‪ṿ ꜚ  
̂‪ṿ⁞ ľ-Ŀץ
↓̃ 

-5,489,206.78 76,872.64 -5,412,334.14 

ῒҬ̔1.  35,930,759.53 -4,190,861.09 31,739,898.44 

2.  -41,419,966.31 4,267,733.73 -37,152,232.58 

ȁ ᴍ

ֲ№ ≠ ֟

‪ṿ ꜚ̂‪ṿ⁞

ľ-Ŀץ ↓̃ 

- - - 

ԓȁ ̂

‪ṿ̃ 
89,765,801.38 -1,459,449.96 88,306,351.42 
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҉  

2018 1 1 2018 6 30  

 № ≠   

ѿȁ ∆ ̂

‪ṿ̃ 
101,879,701.71 -8,723,096.15 93,156,605.56 

ԋȁ ꜚ֟

‪ṿ ꜚ ̂

≠ ̃ 
- 10,006,079.07 10,006,079.07 

҈ȁ ᴍ ֜

֟ ‪ṿ ꜚ  
̂‪ṿ⁞ ľ-Ŀץ
↓̃ 

-8,519,741.16 389,466.94 -8,130,274.22 

ῒҬ̔1.  16,362,576.39 -229,882.25 16,132,694.14 

2.  -24,882,317.55 619,349.19 -24,262,968.36 

ȁ ᴍ

ֲ№ ≠ ֟

‪ṿ ꜚ̂‪ṿ⁞

ľ-Ŀץ ↓̃ 

- - - 

ԓȁ ̂

‪ṿ̃ 
93,359,960.55 1,672,449.86 95,032,410.41 

  

ҹ Ⱶ №Ȃ 

 6.1  6.4 Ⱶ Ҋ↓ ֲ ̔ 

______ ______          ______ ______          ____ ____ 

ֲ ֲ          Һ ᴪ ᵬ ֲ          ᴪ ֲ 

 

6.4  

6.4.1 ’ 

Ḥ Ḡẫ ҙ ├ (LOF)(ץҊ ľ Ŀ) ḤҬ Ҭ

ᴑҙ 100 ├ (LOF)(ץҊ ľ ḤҬ Ҭ ᴑҙ 100 (LOF)Ŀ)

Ȃ ḤҬ Ҭ ᴑҙ 100 (LOF) ֲ Ḥ ᴋῈ ᶭ ȇҬ ֲ

῍ ├ Ȉȁȇ ḤҬ Ҭ ᴑҙ 100 ├ (LOF) Ȉ ῒז ῏

̆ Ҭ ├ ᴪ(ץҊ ľҬ ᴪĿ)ץ [2009]1361

‰Ὲ תּ ̆ԍ 2010 3 26 תּ Ȃ ҹ ̆ ҹҌ

̆ תּ ᴍ ҹ 743,255,611.35ᴍ̆ ҉ ᴧ ᴪ ԊⱵ ̆ ₮ΐ
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ԅ ҹ ᴧᴪ (2010) 2413 Ȃ ḤҬ Ҭ ᴑҙ 100 (LOF) ֲҹ

Ḥ ᴋῈ ̆ ֲҹҬ ᴍ Ὲ Ȃ 

ḤҬ Ҭ ᴑҙ 100 (LOF)ԍ 2015 7 10 2015 7 16 ץ

ԅ ᴍ ֲ ᴪ̆ ᴪ ԅȇ῏ԍ ḤҬ Ҭ ᴑҙ 100 ├ (LOF)

ῒז ῏Ԋ Ȉ̆ ⱴ ᴪ ᴍ ֲ ף ֲ ᴪ

‗ ‗̆ ԍ 2015 7 20 Ȃ ḤҬ Ҭ ᴑҙ 100 (LOF) ҹ

̆ ҹľ Ḥ Ḡẫ ҙ ├ (LOF)Ŀ ḱ̆ ȇ

Ḥ Ḡẫ ҙ ├ (LOF) Ȉ(ץҊ ľ Ŀ)ԍ 2015

7 20 Ȃ ֲ ֲḠ Ҍ Ȃ 

ȇҬ ֲ ῍ ├ Ȉȁ Ὲ ȇ Ḥ Ḡ

ẫ ҙ ├ (LOF) תּ ӥȈ ῏ ̆ ҹΐ

ꜚ ΐ̆ ῤᶭ ҉ ( Ҭ ȁ⇔ҙ ῒז Ҭ ᴪ

‰҉ )ȁṽ├( ῤᶭ ҉ ֜ ṽȁ ȁ ṽ├ȁᴑҙṽ├ȁ

Ὲ ṽ├ȁҬ ȁ ├ȁ ├ȁ ṽ├ȁ ṽȁ ֟ ├ȁҬ

ᴑҙ ṽ├ȁתּ ṽ├ ῒז Ҭ ᴪᾛ ṽ├)ȁṽ├ ȁ (

ȁ ῒז )ȁ ΐȁ ȁ ץ Ҭ

ᴪᾛ ῒז ΐ(ᵖ Ҭ ᴪ ῏ )Ȃ ₮ ץ

ᾛ ῒז ̆ ֲ ̆ ץ ῒ ῀ Ȃ

ᶛҹ̔ ֟ ֟ ᶛҹ 0%-95%̕ ԍ Ḡẫ ҙ ├ ֟Ҍᵞԍ

֟ 80%Ȃ ῃ ṿҌ ֟‪ṿ 3%Ȃ ҩ֜

֜ Ḡ ̆ Ḡ Ҍᵞԍ ֟‪ṿ 5% (Ҍ

ט ȁ ₮Ḡ ȁ ) ⌠ ѿ ῤץ ṽ├Ȃ ҙ

‰̔Ҭ ¦60%+Ҭ ṽ├ ¦40%Ȃ 

 

6.4.2 ᴪ └  

Ⱶ ᴑҙᴪ ‰↕ ῏ Ҋץ̂ ľᴑҙᴪ ‰↕Ŀ̃

ץ Ҭ ᴪ ῏ԍ ҙ Ⱶ ᵬ ῏ └̆ ΐᵣᴪ Ḥ

Ӟ ԅҬ ├ ҙ ᴪ ҙ Ⱶ ᵬȂ 
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6.4.3 ᴑҙᴪ ‰↕ ῒז ῏  

Ⱶ └ ᴑҙᴪ ‰↕ Ҭ ᴪ ῏ԍ ҙ Ⱶ ᵬ ῏

̆ ȁ ԅ 2019 6 30 Ⱶ ’ȁ2019 1 1 2019

6 30 ‪ṿ ꜚ ’Ȃ 

 

6.4.4 ᴪ ᴪ ᵀ ץ  

6.4.4.1 ᴪ ȁᴪ ᵀ ҍ ѿ ѿ  

ᴪ ȁᴪ ᵀ ҍ ѿ ѿ Ȃ 

6.4.4.2  

ῤ ᴪ Ȃ 

 

6.4.5  

ȁ Ⱶ [2005]103 ȇ῏ԍ № ῏

Ȉȁ [2008]1 ȇ ȁ Ⱶ ῏ԍᴑҙ ᴨ Ȉȁ2008

9 18 ȇ҉ ȁ ├֜ ῏ԍẠ ├֜ ᵬ Ȉȁ

[2012]85 ȇ῏ԍ ҉ Ὲ ≠ ≢ ҩֲ ῏ Ȉȁ [2014]48

ȇ῏ԍ ῃ Ҭ ᴑҙ ᴍ Ὲ ≠ ≢ ҩֲ ῏

Ȉȁ [2015]101 ȇ῏ԍ҉ Ὲ ≠ ≢ ҩֲ ῏ Ȉȁ

[2016]36 ȇ῏ԍῃ ҙ ṿ Ȉȁ [2016]140 ȇ῏ԍ

֟ ꜛ Ⱶ ṿ Ȉȁ [2017]56 ȇ῏ԍ ֟ ṿ ῏

Ȉȁ [2017]90 ȇ῏ԍ ῀ ֟ ṿ Ȉ ῒז ῏

Ⱶ Ⱶ ᵬ̆Һ ↓ Ҋ̔ 

1) ├ ( ├ ̆ ├ ) ֲ ӯ ȁṽ

├ᾧ ṿ 2̕018 1 1 ̆Ὲ תּ ├ Ҭ ῒז ṿ

ҹ̆ץ ֲҹ ṿ ֲ̆ ̆ 3% ṿ Ȃ 

2) ├ ׆ ├ Ҭ ῀̆ ӯ ȁṽ├ ᴇ ῀̆ ȁ

≠ ῀̆ṽ├ ≠ ῀ ῒז ῀̆ Ҍ ᴑҙ Ȃ 

3) ȁ ≠ ῀̆ ҉ Ὲ ⌠ ῏ ῤ

Һ Ⱶ ῏ Ὲ׆̕ ҉ Ὲ ̆ 1ҩ ῤץ
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( 1ҩ ) ̆ῒ ≠ ῃ ῀ ̕ 1ҩ ҉ץ 1 ( 1 )

̆ ⁞ 50% ῀ ̕ 1 ̆ ≠ ᾧ ҩֲ Ȃ

҉ ѿ 20% ҩֲ Ȃ 

4) ṽ├≠ ῀̆ ṽ├ ᴑҙ ҉ט ῀ ף ף 20%

ҩֲ ̆ Ҍ ᴑҙ Ȃ 

5) ԍ Ԋ׆ A ӯ ̆₮ 0.10% ├( )֜ ̆ Ҍ

Ῥ Ȃ 

 

6.4.6 Ⱶ  

6.4.6.1  

ᵝֲ̔ ᾝ 

 
 

2019 6 30  

 5,093,212.44 

 - 

ῒҬ̔ 1ҩ  - ῤץ

1-3ҩ  - 

      3ҩ  - ҉ץ

ῒז  - 

̔ 5,093,212.44 

6.4.6.2 ֜ ֟ 

ᵝֲ̔ ᾝ 

 

 
2019 6 30  

 Ὲᾛᴇṿ Ὲᾛᴇṿ ꜚ 

 72,325,313.78 83,349,683.84 11,024,370.06 

- ֜

 
- - - 

ṽ├ 
֜  - - - 

 - - - 

  - - - 

֟ ├ - - - 

 - - - 

ῒז - - - 

 72,325,313.78 83,349,683.84 11,024,370.06 
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6.4.6.3 ֟/ ṽ 

̔ ֟/ ṽȂ 

6.4.6.4 ӯ῀ ֟ 

6.4.6.4.1 ӯ῀ ֟ ᵩ  

̔ ӯ῀ ֟Ȃ 

6.4.6.4.2 ӯ ֜ Ҭ ṽ├ 

̔ ӯ ֜ Ҭ ṽ├Ȃ 

6.4.6.5 ≠  

ᵝֲ̔ ᾝ 

 
 

2019 6 30  

≠  1,000.83 

≠  - 

ῒז ≠  - 

ט ≠  144.30 

ṽ├≠  - 

֟ ├≠  - 

ӯ῀ ├≠  - 

≠  - 

Ṣ  - 

ῒ6.90 ז 

 1,152.03 

̔ῒזҹ Ḡ ≠ Ȃ 

6.4.6.6 ῒז ֟ 

̔ ῒז ֟Ȃ 

֜ט 6.4.6.7  

ᵝֲ̔ ᾝ 

 
 

2019 6 30  

֜ ֜ט  79,596.75 

֜ט  - 

 79,596.75 

6.4.6.8 ῒז ṽ 

ᵝֲ̔ ᾝ 
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2019 6 30  

├ט ֜ ᾝḠ  - 

ט  896.36 

҉  29,752.78 

Ḥ  43,178.12 

 14,876.39 

 88,703.65 

6.4.6.9  

ᵝֲ̔ ᾝ 

 
 

2019 1 1 2019 6 30  

ᴍ ̂ᴍ̃  
҉  95,255,008.16 95,255,008.16 

 35,930,759.53 35,930,759.53 

"-"ץ) ↓) -41,419,966.31 -41,419,966.31 

- №/ᴍ ╠ - - 

№/ᴍ ꜚᴍ  - - 

 - - 

"-"ץ) ↓) - - 

 89,765,801.38 89,765,801.38 

̔ ≠Ῥ ȁ ῀ᴍ ̕ ₮ᴍ Ȃ 

6.4.6.10 № ≠  

ᵝֲ̔ ᾝ 

 № № № ≠  
҉  -25,176,500.35 -1,207,226.92 -26,383,727.27 

≠  3,510,987.78 21,336,416.89 24,847,404.67 

ᴍ ֜

֟ ꜚ  
1,346,370.75 -1,269,498.11 76,872.64 

ῒҬ̔  -10,593,757.37 6,402,896.28 -4,190,861.09 

 11,940,128.12 -7,672,394.39 4,267,733.73 

№ ≠  - - - 

 -20,319,141.82 18,859,691.86 -1,459,449.96 

6.4.6.11 ≠ ῀ 

ᵝֲ̔ ᾝ 

 
 

2019 1 1 2019 6 30  

≠ ῀ 19,828.13 
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≠ ῀ -
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6.4.6.15 ΐ  

6.4.6.15.1 ΐ ——ӯ ᴇ ῀ 

̔ ӯ ᴇ ῀Ȃ 

6.4.6.15.2 ΐ ——ῒז  

̔ ΐῒז Ȃ 

6.4.6.16 ≠  

ᵝֲ̔ ᾝ 

 
 

2019 1 1 2019 6 30  

֟ ≠  668,579.88 

֟ ≠  - 

 668,579.88 

6.4.6.17 Ὲᾛᴇṿ ꜚ  

ᵝֲ̔ ᾝ 

 
 

2019 1 1 2019 6 30  

1.֜ ֟ 21,336,416.89 

——  21,336,416.89 

——ṽ├  - 

—— ֟ ├  - 

——  - 

——ῒז - 

2. ΐ - 

——  - 

3.ῒז - 

⁞̔ Ὲᾛᴇṿ ꜚ֟ ᵀ
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ԍ Ҍ ԍ 30 ᵖ ԍ 3ҩ ᴍ ̆ῒ 75% ῀ ֟̕ ԍ

Ҍ ԍ 3 ҩ ᵖ ԍ 6 ҩ ᴍ ̆ῒ 50% ῀ ֟̕ ԍ

ԍ 6ҩ ᴍ ̆ῒ 25% ῀ ֟Ȃ 

2ȁ ῤ ᴍ ᴍ ֲ ̆Ҍᵞԍ 25%

֟ȂῒҬ̆ ԍ 7 ῃ ῀ ֟Ȃ 

6.4.6.19 ֜  

ᵝֲ̔ ᾝ 

 
 

2019 1 1 2019 6 30  

֜ ֜  235,653.49 

֜  - 

 235,653.49 

6.4.6.20 ῒז  

ᵝֲ̔ ᾝ 

 
 

2019 1 1 2019 6 30  

 14,876.39 

Ḥ  43,178.12 

҉  29,752.78 

 1,436.79 

 89,244.08 

 

6.4.7 Ԋ ȁ ֟ ṽ Ԋ  

6.4.7.1 Ԋ  

̔ ֟ ṽ ̆ Ԋ Ȃ 

6.4.7.2 ֟ ṽ Ԋ  

̔ Ⱶ ‰ ₮ ̆ ֟ ṽ Ԋ Ȃ 

 

6.4.8 ῏ ῏  

6.4.8.1 └῏ ῒז ≠ ῏ ῏ ’ 

└῏ ῒז ≠ ῏ ῏ Ȃ 
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6.4.8.2 ҍ ῏ ֜ ῏  
῏  ҍ ῏  

Ḥ ᴋῈ  ֲȁ  
Ҭ ᴍ Ὲ Ҋץ̂ ľҬ Ŀ̃  ֲȁ  

   

6.4.9 ҉ ῏ ֜  

6.4.9.1 ῏ ֜ ᾝ ֜  

6.4.9.1.1 ֜  

̔ ҉ ῏ ֜ ᾝ ֜ Ȃ 

6.4.9.1.2 ṽ├֜  

̔ ҉ ῏ ֜ ᾝ ṽ├֜ Ȃ 

6.4.9.1.3 ṽ├ ֜  

̔ ҉ ῏ ֜ ᾝ ṽ├ ֜ Ȃ 

6.4.9.1.4 ֜  

̔ ҉ ῏ ֜ ᾝ ֜ Ȃ 

῏ט 6.4.9.1.5 ᵳ  

̔ ҉ ῏ט ᵳ Ȃ 

6.4.9.2 ῏  

6.4.9.2.1  

ᵝֲ̔ ᾝ 

 
 

2019 1 1 2019 6

30  

҉  

2018 1 1 2018 6 30  

ט

 
610,150.17 689,551.12 

ῒҬ̔ ט

 
177,990.14 235,551.77 

̔ ט ֲ Ḥ ᴋῈ ֲ ╠ѿ ֟‪ṿ 1.50%

̆ ̆  Ȃט

Ὲ ҹ̔ =╠ѿ ֟‪ṿ¦1.50%/  
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6.4.9.2.2  

ᵝֲ̔ ᾝ 

 
 

2019 1 1 2019 6 30  
҉  

2018 1 1 2018 6 30  
ט

 
101,691.72 114,925.20 

̔ ט ֲҬ ╠ѿ ֟‪ṿ 0.25% ̆

̆  Ȃט

Ὲ ҹ̔ =╠ѿ ֟‪ṿ¦0.25%/  

6.4.9.3 ҍ῏ ҙ ṽ├( )֜  

̔ ҉ ҍ῏ ҙ ṽ├( )֜

Ȃ 

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  

῏  
 

 
2019 1 1 2019 6 30  

҉  
2018 1 1 2018 6 30  

ᵩ  ≠ ῀ ᵩ  ≠ ῀ 
Ҭ

 
5,093,212.44 19,828.13 9,743,780.95 26,532.56 

̔ ԍ ├֜ ֲ Ғ ԍ

Ҭ ├ ᴋῈ ̆ ҙ≠ Ȃԍ 2019 6 30 ῏ᵩ ֟

ṽ Ҭ ľ ט Ŀ Ҭ ↓ ̂2018 12 31 ̔ ̃ 

6.4.9.6 ῤ ҍ῏ ├ ’ 

̔ ҉ ῤ ῀ ῏ ├Ȃ 

6.4.9.7 ῒז῏ ֜ Ԋ  

̔ ῤ ҉ ῒז῏ ֜ Ԋ Ȃ 
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6.4.10 ≠ № ’ 

̔ ≠ № Ȃ 

 

6.4.11 ̂ 2019 6 30  ̃ ├ 

6.4.11.1 / ├ ԍ ├ 

ᵝֲ̔ ᾝ 

6.4.11.1.1 ├ ≢̔  

├ 

ף  

├ 

 

ⱳ 

   

 

ᴇ  

ᵀ

ṿ ᴇ 

 

̂ ᵝ̔

̃ 

 

 

ᵀṿ

 
 

601236 
├ 

2019

6 26

 

2019

7

5  
├ 

3.46 3.46 9,789 33,869.94 33,869.94 - 

300788 
ҬḤ

₮  

2019

6 27

 

2019

7

5  
├ 

14.85 14.85 1,556 23,106.60 23,106.60 - 

6.4.11.2 Ả  

̔ Ả Ȃ 

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 ȁ ꜚ

Ȃ Ҋ Һ ҉ ῒ ȁ ȁ ץ

Ȃ 

Ԋ׆ֲ ᶏ ӊ ץ̆
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ľ Ŀ Ȃ ԍ ̆ ֲ └

ԅ ≢ № ֓ ̆ ῤ └ ̆

Ḥ ҉ Ȃ 

ֲ ῃ ᵣ ̆ ԅץ └ ᴪҹ ȁ ȁ

῏ҙⱵ ᵣ Ȃ ԊᴪҊ └ ᴪ̆

Ὲ ҙⱵ ᵬ ȁ ῃ ᵀ ̕ ῤ

└ ᴪ̆Һ Ὲ ῤ └└ Ὲ ᵬҬ

≢ȁ ᵀ └ ̕ ҙⱵ ᵬ Һ

ҍ ᵬ ᵬ ᵬ̆ ҍ֟ №

ҍ ᵀȂ ̆ ԊⱵȂ 

6.4.12.2 Ḥ  

Ḥ ֜ Ҭ ֜ ᴋ̆ ├ӊ ֲ

₮ ȁ ⌠ט ̆ ֟ Ȃ

ֲҬ ̆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├  

̔ ҉ Ḥ ↓ ṽ├ Ȃ 

6.4.12.2.2 Ḥ ↓ ֟ ├  

̔ ҉ Ḥ ↓ ֟ ├ Ȃ 

6.4.12.2.3 Ḥ ↓ ҙ  

̔ ҉ Ḥ ↓ ҙ Ȃ 

6.4.12.2.4 Ḥ ↓ ṽ├  

̔ ҉ Ḥ ↓ ṽ├ Ȃ 
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6.4.12.2.5 Ḥ ↓ ֟ ├  

̔ ҉ Ḥ ↓ ֟ ├ Ȃ 

6.4.12.2.6 Ḥ ↓ ҙ  

̔ ҉ Ḥ ↓ ҙ Ȃ 

6.4.12.3 ꜚ  

ꜚ ֲ ץ ᴇ ץ֟ ט

Ȃ ꜚ ԍ ᾫט ꜚ ץ̆ №

֜ Ҍ ₮ Ҭ ₮ ▲ ꜚ ’Ҋץ ᴇ

Ȃ 

6.4.12.3.1 ῤ ֟ ꜚ №  

ֲҤ ȇῈ תּ ├ ᵬ Ⱳ Ȉ ȇῈ תּ

├ ꜚ Ȉ ῏ ẫῃ ꜚ ῤ

└ᵣ ̆ ᵀ ֟ ꜚ ̆ └ ꜚ ̆ ֟

ꜚ Ȃ ȁ№ ↕ ꜚ̆ ├

├֜ ҙ ֜ ̆ Ҥ ֲ ꜚ ῏֜ └̕

ꜚ Ȃ ₮ ֟ ῀ ꜚ

Ȃ 

ᾫט ꜚ ̆ ֲ Ҭ ԅ ̆

└ ԅ ̆ └ ֟ ꜚ Ȃ

ֲ ꜚ № Ȃ 

҉ ꜚ 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 

6.4.12.4.1.1 ≠  

ᵝֲ̔ ᾝ 



Ḥ Ḡ
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ԅ№ Ȃ 

6.4.12.4.1.2 ≠ №  

ԍ ҉ ṽ├̆ ≠ ̆ № Ȃ

ט ӊ ꜚ≠ Ҭ ֲ ‰≠ ῏ ῏ ꜚȂ 

6.4.12.4.2  

ΐ Ὲᾛᴇṿ ꜚ ꜚ Ȃ

֟ ṽֲץ ᴇ̆ Ȃ 

6.4.12.4.3 ῒזᴇ  

ῒזᴇ ΐ Ὲᾛᴇṿ ≠ ץ

ᴇ ꜚ ꜚ Ȃ Һ ԍ ├֜ ҉ ṽ├ץ

ҙ ֜ ṽ├̆ ҳ ῒזᴇ ΐ Ὲᾛᴇṿ‗ Ȃ

№ ᵞῒזᴇ ̆ ғ

̆ VaR (Value at Risk) ҳ ᴇ ̆

└Ȃ 

ԍ 6 30 ̆ ҳ ῒז ᴇ ↓ Ҋ̔ 

6.4.12.4.3.1 ῒזᴇ  

ᵝֲ̔ ᾝ 

 

 

2019 6 30  

҉  

2018 12 31  
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№  
῏ ꜚ 

֟ ṽ ֟‪ṿ  
̂ ᵝֲ̔ ᾝ̃ 

̂ 2019 6

30  ̃ 

҉ ̂ 2018 12

31  ̃ 

VaRṿҹ 4.41%̂2018 12

31 VaRṿҹ 4.48%) 
-3,895,905.32 -3,084,671.29 

   ̔҉ ᴇṿ VaR № ԍ ֟ ṽ ├ ѿ ᴇ ꜚ ’

̆ғ ꜚ ԍ ΐ ΐȂ 95% Ḥ

ԍ ΐ Ȃ2018 № ԍ Ẋ Ȃ 

 

6.4.13 ꜛԍ № ᴪ ῒזԊ  

(1)Ὲᾛᴇṿ 

(a)Ὲᾛᴇṿ  

ҌץῈᾛᴇṿ ֟ ṽҺ ῒז ṽ̆ῒ ᴇṿҍῈᾛ

ᴇṿ Ȃ 

(b)ץῈᾛᴇṿ ΐ 

(i) ΐῈᾛᴇṿ 

ԍ 2019 6 30 ̆ Ὲᾛᴇṿץ ΐҬ ԍ ѿ ᵩ ҹֲ

83,292,707.30ᾝ̆ ԍ ԋ ᵩ ҹֲ 56,976.54ᾝ̆ ԍ ҈ ᵩ Ȃ 

(ii)Ὲᾛᴇṿ ꜚ 

ԍ ├̆ ₮ Ԋ Ả ȁ֜ Ҍ ̂ Ả ֜ Ҍ ȁ̃

ԍ Ὲ ’̆ №≢ԍẢ ֜ ȁ֜ Ҍ

ᵀṿ Ҭ Ҍ ῀ṿ ԍῈᾛᴇṿ ̆ ῏ ├Ὲᾛᴇṿ

ԋ ҈ Ȃ 

(iii) ҈ Ὲᾛᴇṿ ΐ 

Ȃ 

(2) Ὲᾛᴇṿ ̆ ֟ ṽ ῒז Ԋ Ȃ 
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§7  

7.1 ֟ ’ 

ᵝֲ̔ ᾝ 

   ֟ ᶛ̂%  ̃
1  83,349,683.84 93.12 

 ῒҬ̔  83,349,683.84 93.12 

2  - - 

3  - - 

 ῒҬ̔ṽ├ - - 

       ֟ ├ - - 

4  - - 

5  - - 

6 ӯ῀ ֟ - - 

 ῒҬ̔ӯ ӯ῀ ֟ - - 

ט 7  5,413,988.35 6.05 

8 ῒז ֟ 746,257.47 0.83 

9  89,509,929.66 100.00 

̔ ֜ └ Ȃ 

 

7.2 ҙ№  

7.2.1 ҙ№ ῤ  

  ᵝֲ̔ ᾝ 

ף  ҙ ≢ Ὲᾛᴇṿ̂ᾝ̃ ֟‪ṿ ᶛ(%) 

A ῾ȁ ȁ ȁ ҙ - - 

B ҙ 53,115.10 0.06 

C └ ҙ 60,781,829.80 68.83 

D 
ⱬȁ ⱬȁ ֟ ᶫ

ҙ 
- - 

E ҙ - - 

F ҙ 11,577,158.64 13.11 

G ֜ ȁדỮ ҙ - - 

H ᵟ ҙ - - 

I 
Ḥ ᴰ ȁ ᴆ Ḥ Ⱶ

ҙ 
39,603.76 0.04 

J ҙ 33,869.94 0.04 

K ֟ҙ - - 

L Ⱶ Ⱶҙ - - 

M Ⱶҙ - - 

N ≠ȁ Ὲ῍ ҙ - - 
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O Ⱶȁḱ ῒז Ⱶҙ - - 

P  - - 

Q ᴪ ᵬ 10,841,000.00 12.28 

R ȁᵣ ӏҙ 23,106.60 0.03 

S  - - 

  83,349,683.84 94.39 

7.2.2 ҙ№  

̔ ֜ └ Ȃ 

 

7.3 Ὲᾛᴇṿ ֟‪ṿ ᶛ  

ᵝֲ̔ ᾝ 

ף    ̂ ̃ Ὲᾛᴇṿ ֟‪ṿ ᶛ̂˿  ̃

1 000661  15,000 5,070,000.00 5.74 

2 600763  56,000 4,961,040.00 5.62 

3 300347  61,000 4,703,100.00 5.33 

4 600529 қ  182,000 4,145,960.00 4.69 

5 300529 ẫ  66,000 4,115,100.00 4.66 

6 600276  61,012 4,026,792.00 4.56 

7 002007 ῌ  127,500 3,887,475.00 4.40 

8 300357  108,108 3,667,023.36 4.15 

9 300003 ӏ  143,000 3,291,860.00 3.73 

10 000963 қ  118,600 3,078,856.00 3.49 

11 002399    140,000 2,938,600.00 3.33 

ה 600436 12  25,091 2,890,483.20 3.27 

13 002020 ֤ ҙ 250,089 2,881,025.28 3.26 

14 603368 ᴍ 86,963 2,859,343.44 3.24 

15 603520  123,480 2,852,388.00 3.23 

16 600557 ҙ 190,000 2,823,400.00 3.20 

17 603939 ү  40,000 2,799,600.00 3.17 

18 000999 ҈Ӝ 95,000 2,787,300.00 3.16 

19 300396  160,000 2,780,800.00 3.15 

20 600566 ҙ 89,000 2,679,790.00 3.03 

21 002099 ҙ 370,000 2,627,000.00 2.97 

ת 300206 22  380,000 2,557,400.00 2.90 

23 002262 ҙ 180,000 1,942,200.00 2.20 

24 603883  30,040 1,756,739.20 1.99 

25 300015  38,000 1,176,860.00 1.33 
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26 002727 ѿ  
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20 600535 ⱬ 2,407,348.80 3.50 

21 000739 ҙ 2,342,314.60 3.40 

ה 600436 22  2,248,293.00 3.26 

23 600285 └  2,244,261.00 3.26 

24 603883  2,208,263.00 3.21 

25 002821 ₣   2,193,055.00 3.18 

י 002332 26 └  2,143,284.00 3.11 

27 300406 Ӝ  1,911,989.00 2.78 

28 002007 ῌ  1,750,473.00 2.54 

29 300452  1,661,617.16 2.41 

̔ ľӯ῀ Ŀ ӯ ֜ ̂ ֜ ᴇӗץ ֜ ̃ ↓̆Ҍ ῒ ֜ Ȃ 

7.4.2 ₮ ₮ ∆ ֟‪ṿ 2% ╠ 20  

ᵝֲ̔ ᾝ 

ף    ₮  ∆ ֟‪ṿ ᶛ̂˿̃ 

1 002223  5,472,232.98 7.95 

2 300595  4,731,506.68 6.87 

3 000538 Ԑ  4,591,663.00 6.67 

4 000650 ֹ ҙ 4,322,739.00 6.28 

5 603658  4,294,382.65 6.24 

6 300122  3,942,842.08 5.72 

7 002675 қ ҙ 3,802,015.00 5.52 

8 300015  3,775,871.00 5.48 

9 002821 ₣   3,730,680.05 5.42 

10 600332 Ԑ  3,206,142.30 4.66 

11 002262 ҙ 3,167,638.96 4.60 

12 603108  3,137,786.60 4.56 

13 300009  3,032,121.43 4.40 

14 002653    2,837,182.00 4.12 

15 601607 ҉  2,814,394.00 4.09 

16 
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23 300003 ӏ  1,914,167.00 2.78 

24 300357  1,834,698.00 2.66 
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7.10.2  

̔ Ȃ 

 

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 ╠ ├ Һᵣ ⌠ ץ ’  

ῤ ╠ ├ Һᵣ ₮ └ ╠

ѿ ῤ ⌠Ὲ ȁ Ȃ 

7.12.2 ╠ ₮ ’  

ῤ ╠ Ҭ̆Ҍ ₮ Ȃ 

7.12.3 ῒז ֟  

ᵝֲ̔ ᾝ 

   
1 ₮Ḡ  15,318.92 

2 ├  621,598.11 

3 ≠ - 

4 ≠  1,152.03 

5  108,188.41 

6 ῒז  - 

7  - 

8 ῒז - 

9  746,257.47 

7.12.4 ԍ ṽ├  

̔ ԍ ṽ├Ȃ 

7.12.5 ╠ Ҭ ’  

̔ ╠ ҬҌ ’Ȃ 
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7.12.6 ῒז № 

̔ ԍ ԓ῀ ̆№ ӊ ҍ Ȃ 
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§8 ᴍ ֲḤ  

8.1 ᴍ ֲ ֲ  

ᴍ ᵝ̔ᴍ 

ֲ

( ) ᴍ  

ֲ  
 ҩֲ  

ᴍ  
ᴍ

ᶛ 
ᴍ  

ᴍ

ᶛ 

9,192 9,765.64 976.43 0.00% 89,764,824.95 100.00% 

  

8.2 ҉ ╠ ֲ 
 ֲ  ᴍ ̂ᴍ̃ ҉ ᴍ ᶛ 

1 – қ 291,865.00 10.40% 

2  203,345.00 7.25% 

3 ᴯ  172,813.00 6.16% 

4  110,200.00 3.93% 

5  102,822.00 3.67% 

6  90,634.00 3.23% 

7  79,700.00 2.84% 

8  79,496.00 2.83% 

9 ᴋ ᴯ 73,500.00 2.62% 

10  60,900.00 2.17% 

̔ ֲҹ ῤ ֲȂ 

 

8.3 ֲ ҙֲ׆ ’ 
 ᴍ ̂ᴍ̃ ᴍ ᶛ 

ֲ ҙֲ׆

 
2,065.80 0.00% 

  

8.4 ֲ ҙֲ׆ ᴍ ’ 

 ᴍ ̂҆ᴍ̃ 

Ὲ ֲ ȁ

ֲ  
0 

 0 
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§9 ᴍ ꜚ 

ᵝ̔ᴍ 

̂ 2015 年 7 月 20 日 ̃ ᴍ  206,772,718.31 

∆ ᴍ  95,255,008.16 

ᴍ  35,930,759.53 

⁞: ᴍ  41,419,966.31 

№ ꜚᴍ ̂ᴍ ⁞ "-"ץ ↓̃ - 

ᴍ  89,765,801.38 
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§10 Ԋᴆ  

10.1 ᴍ ֲ ᴪ‗  

ῤ ᴍ ֲ ᴪȂ    

   

10.2 ֲȁ ֲ Ғ ֲԊ ꜚ 

10.2.1 ֲ ֲԊ ꜚ 

ῤ 2019 3 2 ̆ ᾢ ҌῬ ᴋ ֲ ◐ Ȃ 

҉ ֲԊ ꜚ ’̆ ֲ Ḥ ᵣ Ὲ Ȃ 

10.2.2 ֲ Ғ ֲԊ ꜚ     

ֲҬ 2019 6 4 Ὲ ̆ ᴋ ֒ ҹҬ ᴍ Ὲ

֟ ҙⱵ Ȃ 

 

10.3 ֲȁ ֟ȁ ҙⱵ  

ֲȁ ֟ȁ ҙⱵ Ȃ     

10.4  

Ȃ  

    

10.5 ҹ ᴪ ԊⱵ ’ 

ᴪ ԊⱵ Ȃ    

  

10.6 ֲȁ ֲ ῒ ֲ ’ 

ֲȁ ֲ ῒ ֲ Ȃ  

    

10.7 ├Ὲ ֜ ᾝ ῏ ’   

ᵝֲ̔ ᾝ 

├  

 
֜ ᾝ

 

֜ ט  ├ ᵳ   
 

 ֜  
 

֜

ᶛ 
ᵳ  

ᵳ  
ᶛ 

├ 1 126,062,595.49 67.67% 66,977.71 54.42% - 
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Ὲ  

ҬḤ

ᴋῈ  
1 60,231,163.86 32.33% 56,092.94 45.58% - 

̔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 2018

12 31 ֟‪ṿ Ὲ  
Ὲ  2019 1 1  

2 

Ḥ ᴋῈ ῏ԍ Ҋ №

├ ⱴ ᴍ Ὲ

( ) ҙⱵ

ᴨ ꜚ Ὲ  

҉ ȁҬ ȁ

├ ȁῈ

 

2019 1 10  

3 
Ḥ Ḡẫ ҙ ├

̂LOF̃2018 4  
҉ ȁῈ  2019 1 19  

4 

Ḥ ᴋῈ ῏ԍ Ҋ №

Ḥ ├ ᴍ Ὲ ȁ

ҙⱵ ⱴ ̂ ̃

ᴨ ꜚ Ὲ  

҉ ȁҬ ȁ

├ ȁ ├

ȁῈ  

2019 1 22  

5 
Ḥ ᴋῈ ῏ԍ Ҋ

Ả ᵀṿ Ὲ  
҉ ȁῈ  2019 3 1  

6 Ḥ ᴋῈ Ὲ  
├ ȁῈ

 
2019 3 2  
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7 

Ḥ Ḡẫ ҙ ├

̂LOF̃ תּ ӥ̂2019 ȍ1Ȏ

̃ ֽ̂ ̃ 

҉ ȁῈ  2019 3 5  

8 

Ḥ ᴋῈ ῏ԍ Ҋ №

ⱴ֜ ᴍ Ὲ

̂ ̃ ᴨ ꜚ

Ὲ  

҉ ȁῈ  2019 3 28  

9 
Ḥ Ḡẫ ҙ ├

̂LOF 2̃018 ֽ̂  ̃
҉ ȁῈ  2019 3 29  

10 

Ḥ ᴋῈ ῏ԍ Ҋ №

ⱴҬ ᴍ Ὲ ҩֲ

ᴨ ꜚ Ὲ  

҉ ȁҬ ȁ

├ ȁ ├

ȁῈ  

2019 3 30  

11 
Ḥ ᴋῈ ῏ԍ Ҋ

Ả ᵀṿ Ὲ  
҉ ȁῈ  2019 4 8  

12 

Ḥ ᴋῈ ῏ԍ Ҋ №
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