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83
3.1
3.1
1
2017 2016 2015
A C A C A C
33,979,763.6 | 7,355,405.6 | 53,200,300.4 | 27,959,993. | 25,078,760. | 67,687,847.
9 9 7 56 29 22
30,699,802.7 | 7,006,079.6 | 36,379,136.3 | 18,343,931. | 31,355,671. | 74,834,298.
5 0 8 87 65 59
0.0277 0.0254 0.0354 0.0311 0.1361 0.1245
2.73% 2.51% 3.27% 2.88% 12.61% 11.52%
2.79% 2.37% 3.39%% 2.98% 13.00% 12._54%
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3.1
2
2017 2016 2015
34,242,307.2 | 7,144,905.1 581,564.80 | 247.571.21 21,322,442. | 14,240,080.
0 5 71 42
0.0307 0.0264 0.0006 0.0004 0.0266 0.0258
1,148,309,48 | 278,251,811 | 1,031,275,05 | 591,879,062 | 838,985,181 | 575,495,159
1.93 .87 8.70 .32 .74 .00
1.0307 1.0264 1.0027 1.0026 1.0451 1.0443
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A
10
2017 - - - -
2016 0.778 62,656,635.51 17,362,419.56 80,019,055.07
2015 1.100 19,399,019.64 3,824,835.25 23,223,854.89
1.878 82,055,655.15 21,187,254.81 103,242,909.96
c
10
2017 - - - -
2016 0.728 11,589,015.50 31,388,852.16 42,977,867.66
2015 1.050 13,512,992.63 52,059,943.94 65,572,936.57
1.778 25,102,008.13 83,448,796.10

108,550,804.23
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§7
7.1
2017 12 31
2017 12 31 2016 12 31

74.7.1 3,905,139.94 6,806,337.97

38,752.58 15,703.47

74.7.2 839,674,429.70 837,710,691.16
839,674,429.70 837,710,691.16

74.7.3 - -

7474 569,996,095.00 883,112,609.68

7475 14,482,367.36 20,484,727.34

23




2017

74.7.6 - -
1,428,096,784.58 1,748,130,069.62

2017 12 31 2016 12 31
74.7.3 - -
846,533.09 1,038,527.79
241,866.61 296,722.23
94,365.81 215,804.59
1477 23,725.27 27,971.26
- 122,996,922.73
74.7.8 329,000.00 400,000.00
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1,535,490.78

124,975,948.60

7.4.7.9

1,385,174,081.45

1,618,877,936.07

7.4.7.10

41,337,212.35
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7.4.7.13 -35,790,343.37 -14,842,269.54
7.4.7.135 - _
7.4.7.14 _ _
7.4.7.15 _ _
7.4.7.16 _ _
. 7.4.7.17
3 -3,629,287.03 -26,437,225.78
4. “_l! _ _
. 7.4.7.1
5 8 58,189.04 81.28
26,356,029.72 22,981,329.11
1 7.4.10.2.1 9,824,804.17 12,233,264.39
2 7.4.10.2.2 2,807,086.85 3,495,218.45
3 7.4.10.2.3 1,116,694.71 2,548,014.79
4 7.4.7.19 48,649.26 92,579.75
5 12,159,439.16 4,130,672.71
12,159,439.16 4,130,672.71
6 7.4.7.20 399,355.57 481,579.02
ce_»> 37,705,882.35 54,723,068.25
- 37,705,882.35 54,723,068.25
7.3
2017 1 1 2017 12 31
2017 1 1 2017 12 31
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1,618,877,936.07 4,276,184.95 | 1,623,154,121.02
- 37,705,882.35 37,705,882.35
cc 33 -233,703,854.62 -594,854.95 -234,298,709.57
1. 823,464,957.99 4,285,264.35 827,750,222.34
2. -1,057,168,812.61 -4,880,119.30 | -1,062,048,931.91
1,385,174,081.45 41,387,212.35 | 1,426,561,293.80
2016 2016 12 31
1,353,894,462.65 60,585,878.09 | 1,414,480,340.74
- 54,723,068.25 54,723,068.25
ce_=» 264,983,473.42 11,964,161.34 276,947,634.76
1. 266,953,972.16 12,052,218.41 279,006,190.57
2. -1,970,498.74 -88,057.07 -2,058,555.81
- -122,996,922.73 -122,996,922.73
1,618,877,936.07 4,276,184.95 | 1,623,154,121.02
7.1 7.4
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7.4.5.3

100%

(

[2014]24 )
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7.4.6
[2004]78
[2008]1 [2016]36
[2016]140
[2017]56
[2017]90
1) )
2018 1 1
3%
2)
3) 20%
7.4.7
7.4.7.1
2017 12 31 2016 12 31
3,905,139.94 6,806,337.97
1-3 - -
3,905,139.94 6,806,337.97
7.4.7.2
2017 12 31

115,299,369.06

113,681,610.70

-1,617,758.36

740,203,872.41

725,992,819.00

-14,211,053.41

855,503,241.47

839,674,429.70

-15,828,811.77
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7.4.7.6
7.4.7.7
2017 12 31 2016 12 31
23,725.27 27,971.26
23,725.27 27,971.26
7.4.7.8
2017 12 31 2016 12 31
- 100,000.00 100,000.00
- 80,000.00 80,000.00
- 80,000.00 80,000.00
_ - 80,000.00
9,000.00 -
60,000.00 60,000.00
329,000.00 400,000.00
7.4.7.9
A
2017 1 1 2017 12 31

1,028,522,561.77

1,028,522,561.77

559,630,853.08

559,630,853.08

-474,086,240.12

-474,086,240.12

1,114,067,174.73

1,114,067,174.73

c

2017 1 1

2017 12 31

590,355,374.30

590,355,374.30
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7.4.7.13
7.4.7.13.1
2017 1 1 2017 12 2016 1 1 2016 12
31 31

-35,790,343.37 -14,842,269.54
-35,790,343.37 -14,842,269.54

7.4.7.13.2 e

2017 1 1 2017 12 2016 1 1 2016 12
31 31
3,835,218,627.72 5,340,487,357.44
3,732,759,538.84 5,198,295,010.94

138,249,432.25 157,034,616.04
-35,790,343.37 -14,842,269.54

7.4.7.13.3 e

7.4.7.13.4 _—

7.4.7.13.5

7.4.7.14

7.4.7.14.1

7.4.7.15

7.4.7.15.1 e

7.4.7.15.2 2 @
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7.4.7.16
7.4.7.17
20 llm 201712 | 5516 1 1 2016 12 31
1. _3.629,287.03 ~26.437.225.78
- ~3.629,287.03 ~26.,437.225.78
2_ - -
3_ - _
~3.629,287.03 ~26.437.225.78
7.4.7.18
2017 1 1 2007 12 31| o0 1 1 s016 12 a1
58.189.04 81.28
58.189.04 81.28
25%
7.4.7.19
2007 1 1 2007 12 31| 5000 1 1 o016 12 a1
12.478.01 5,042.55
36,171.25 86,637.20
4864926 92,579.75
7.4.7.20
2L 1lm 201712 | 5516 1 1 2016 12 31
60.000.00 70.000.00
260.000.00 340.000.00
32.955.57 24.979.02
46.400.00 46.400.00
- 200.00
399.355.57 481.579.02
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7.4.8
7.4.8.1
7.4.8.2
2016 12 21 2017 6 30
(  [2016]140 )
(  [2017]56 ) 2018 1 1
3%
2018 1 10 2018 1 8
10 0.30 c 10
0.26 2017 12 31 2018
1 10 40,470,794.97 28,708,043.64
11,762,751.33
7.4.9
( £ c ,’)
( £ c ,’)
( ° o)
( °c )
( ° o)
( )( e ”7)
( )( i ’7)
~= & ,’)
( )
2017 2 8
7.4.10
7.4.10.1
7.4.10.1.1
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7.4.10.1.2
7.4.10.1.3
7.4.10.1.4
7.4.10.1.5
7.4.10.2
7.4.10.2.1
2017 1 1 2017 12 31 2016 1 1 2016 12 31
9,824,804.17 12,233,264.39
2,379,593.99 2,365,503.13
0.70%
Ex = H E
7.4.10.2.2
2017 1 1 2017 12 31 2016 1 1 2016 12 31
2,807,086.85 3,495,218.45
0.20%
Ex = H E
7.4.10.2.3
2017 1 1 2017 12 31
A
- 10,615.98 10,615.98

40 64




2017

- 131,558.49 131,558.49
- 234.36 234.36
- 142 ,408.83 142,408.83
2016 1 1 2016 12 31
A C
- 1,577,390.78 1,577,390.78
- 801,481.59 801,481.59
- 2,319.39 2,319.39
- 2,381,191.76 2,381,191.76
A C 0.40%
C 0.40%
H Ex =
H C
E C
7.4.10.3 ( )
( )
7.4.10.4
7.4.10.4.1
7.4.10.4.2
7.4.10.5
2017 1 1 2017 12 31 2016 1 1 2016 12 31
3,905,139.94 161,035.82 6,806,337.97 266,479.80
2017 12 31 0.00 2016 12 31
0.00
7.4.10.6
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7.4.10.7

7.4.11

7.4.12 2017 12 31
7.4.12.1 /

7.4.12.2

7.4.12.3
7.4.12.3.1

7.4.12.3.2

7.4.13
7.4.13.1
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7.4.13.2
10%
10%
7.4.13.2.1
2017 12 31 2016 12 31
A-1 20,060,000.00 0.00
A-1 0.00 0.00
357,509,000.00 0.00
377,569,000.00 0.00
7.4.13.2.2
2017 12 31 2016 12 31
AAA 63,952,838.90 10,025,000.00
AAA 398,152,590.80 827,685,691.16
0.00 0.00
462,105,429.70 837,710,691.16
7.4.13.3
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2017

7.4.13.3.1

7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
2017 12 6 6 =i 1-5
31
3,905,139.94 - - - - 3,905,139.94
38,752.58 - - - {1  38,752.58
403,553,369.7044,848,000.0 297,375,060.00 93,898,000. - 839,674,429,
0 00 70
569,996,095.00 - - - -| 569,996,095,
00
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14,482,367.3
g

14,482,367.3
6

977,493,357.22

44,848,000.0
0

297,375,060.00

93,898,000.
00

14,482,367.3
6

1,428,096,78
4.58

846,533.09

846,533.09

241,866.61

241,866.61

94,365.81

94,365.81

23,725.27

23,725.27

329,000.00

329,000.00

1,535,490.78

1,535,490.78

977,493,357.22

44,848,000.0
0

297,375,060.00

93,898,000.
00

12,946,876.5
8

1,426,561,29
3.80

2016 12
31

1-5

6,806,337.97

6,806,337.97

15,703.47

15,703.47

80,999,501.00

20,853,555.1
6

456,920,635.00

278,937,00
0.00

837,710,691.
16

883,112,609.68

883,112,609.
68

20,484,727.3
4

20,484,727.3
4

970,934,152.12,

20,853,555.1
6

456,920,635.00

278,937,00
0.00

20,484,727.3
4

1,748,130,06
9.62

-1,038,527.79

1,038,527.79

296,722.23

296,722.23

215,804.59

215,804.59

27,971.26

27,971.26

122,996,922.
73

122,996,922.
73

400,000.00

400,000.00

124,975,948.
60

124,975,948.
60

970,934,152.12

20,853,555.1
6

456,920,635.00

278,937,00
0.00

104,491,221.

-1,623,154,12
1.02

26

7.4.13.4.1.2
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2017 12 2016 12 31
31
27 2,591,635.57 5,261,380.68
27 -2,591,635.57 -5,261,380.68
7.4.13.1.2
7.4.13.1.3

VaR (Value at Risk)

12 31
7.4.13.1.1.1
2017 12 31 2016 12 31
% %
839,674,429.70 58.86 837,710,691.16 51.61
839,674,429.70 58.86 837,710,691.16 51.61
7.4.13.1.1.2
7.4.14
@
@

46 64




2017

(0)
(1)
2017 12 31
839,674,429.70 ( 2016 12 31

837,710,691.16 )

(i)

Gii)

)

47 64



2017

§8
8.1
%
1 - -
2 - -
3 839,674,429.70 58.80
839,674,429.70 58.80

4 _ _
5 - -
6 569,996,095.00 39.91
7 3,905,139.94 0.27
8 14,521,119.94 1.02
9 1,428,096,784.58 100.00

8.2

8.2.1

8.2.2

8.3

8.4

8.4.1 2% 20

8.4.2 2% 20

8.4.3
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2017

8.5
1 _ _
2 _ _
3 _ _
4 452,141,429.70 31.69
5 20,060,000.00 1.41
6 9,964,000.00 0.70
7 _ _
8 357,509,000.00 25.06
9 _ _
10 839,674,429.70 58.86
8.6
17
1 111770695 CDO046 600,000 | 59,724,000.00 4.19
111770736 17 CD154 600,000 | 59,724,000.00 4.19
3 111770427 17
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8.10.2

8.10.3

8.11

8.11.1

8.11.2

8.11.3

38,752.58

W NP
1

14,482,367.36

14,521,119.94

| ©f 0o N o ;n
1

&
[ury

8.11.5

8.11.6
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2017

9.1

89

(
)

597 1,866,109.17 | 1,068,789,539.29 95.94% | 45,277,635.44 4.06%
1,082 250,560.91 201,040,034.86 74.16% | 70,066,871.86 | 25.84%
1,679 824,999.45 | 1,269,829,574.15 91.67% | 115,344,507.30 8.33%

9.2
A 1,501.76 0.00%
C 0.00 0.00%
1,501.76 0.00%

9.3
0
0
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810

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

1,114,067,174.73

271,106,906.72
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811

11.1

11.2
11.2.1

11.2.2

11.3

11.4

11.5

11.6

60,000.00

11.7

11.8
11.8.1
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Nk RN

11.8.2

965,845,756.67

100.00%

6,507,558,000.00

100.00%

[2007]48

<1998>29
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119

1 2017 1 3

2 2017 1 5

3 2017 2017 12

1

4 2017 12
5 2017 13
6 2017 14
7 2017 17
8 2017 17
9 2016 4 2017 21
10 2017 25
11 2017 8

12 2017 23
13 2017 10
14 2017 22
15 2017 22
16 2016 2017 27
17 2017 3 30
18 2017 4 1
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2017

19 2017 1 2017 4 22
20 2017 4 22
21 2017 5 4

22 2017 5 12
23 2017 5 24
24 2017 5 26
25 2017 6 30
26 2017 7 1

27 2017 7 5

28 2017 7 8

29 2017 2017 7 12
30 2017 2 2017 7 19
31 2017 7 28
32 2017 8 14
33 2017 8 15
34 2017 8 18
35 2017 8 24
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2017

2017
36 2017 9 5
37 2017 9 8
38 2017 10 13
39 2017 3 2017 10 27
40 2017 11 11
41 2017 11 17
42 2017 12 18
43 2017 12 19
44 2017 12 22
45 2017 12 28
46 2017 12 28
47 2017 12 28
48 2017 12 29
49 2017 12 30

57




2017

12.1

§12

20%

20%

2017 1
11
2017
12
31

0.00

298,328,361.18 | 0.00 | 298,328,361.18 | 21.54%

2017 1

2017
12
31

289,546,375.83

0.00 | 0.00 | 289,546,375.83 | 20.90%

12.2
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2017

§13

13.1

13.2

13.3

http://www.cxfund.com.cn

2018 3 31
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