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2015 11 16
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83
3.1
2015 11 16 (
3.1.1 2017 2016 )-
2015 12 31
-25,006,393.00 -61,339,897.23 1,619,584.74
-984,321.95 -83,021,808.95 -3,344,984.77
-0.0055 -0.0518 -0.0026
-0.58Y% -5.36% -0.26%
~1.00% -5.83% -0.10%
3.1.2 2017 2016 2015
-10,358,192.55 -39,237,344.11 -2,121,471.22
-0.1613 -0.0592 -0.0010
59,812,122.39 623,990,525.93 | 2,155,946,911.08
0.9314 0.9408 0.9990
3.1.3 2017 2016 2015
-6.86Y% -5.92% -0.10%
1
2
3
3.2
3.2.1
~4.37% 0.54% 1.08% 0.01% -5.45% 0.53%
-1.14% 0.53% 2.17% 0.01% -3.31% 0.52%
~1.00% 0.44% 4.34% 0.01% -5.34% 0.43%
-6.86% 0.43% 9.47% 0.01% -16.33% 0.42%
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§7

7.1

2017 12 31

2017 12 31 2016 12 31
74.7.1 1,843,537.43 3,779,510.01
1,096,615.06 204,076.23
44,607.63 130,117.27
714.7.2 70,958,151.27 645,845,093.83
11,955,594.00 118,925,543.83
59,002,557.27 526,919,550.00
7.4.7.3 - -
7474 - -
1,862,417.14 2,000,000.00
74.7.5 837,660.90 16,015,860.95
129.90 139.52
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2017

16,830,996.94

43,984,271.88

7479 64,216,398.41 663,227,870.04
7.4.7.10 -4,404,276.02 -39,237,344._11
59,812,122.39 623,990,525.93
76,643,119.33 667,974,797.81

2017 12 31 0.9314 64,216,398.41

7.2
2017 1 1 2017 12 31

2017 1 1 2017 | 2016 1 1 2016

12 31 12 31
3,136,890.72 -62,555,597.94
1. 4,946,767.15 50,792,846.51
74.7.11 96,250.57 909,383.63
4,837,087.94 49,709,399.74
13,428.64 174,063.14
2. cc_=> -25,927,488.71 -93,416,326.36
7.4.7.12 -19,114,806.22 -62,634,125.01
7.4.7.13 -6,942,293.43 -31,788,107.40
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2017

7.4.7.135 - _
7.4.7.14 _ _
7.4.7.15 _ _
7.4.7.16 129,610.94 1,005,906.05
8. o AL 24,022,071.05 ~21,681,011.72
4. - -
- - 74.7.18 95,541.23 1,749,793.63
4,121,212.67 20,466,211.01
1 74.10.2.1 1,209,359.61 10,919,595.56
2 74.10.2.2 345,531.39 3,119,884.50
3 - -
4 7.4.7.19 1,111,438.32 3,493,425.25
5 1,117,651.78 2,572,566.97
1,117,651.78 2,572,566.97
6 7.4.7.20 337,231.57 360,738.73
- -984,321.95 -83,021,808.95
- -984,321.95 -83,021,808.95

7.3

2017 1 1 2017 12 31
2017 1 1 2017 12 3

663,227,870.04

-39,237,344.11

623,990,525.93
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- -984,321.95 -984,321.95
T -599,011,471.63 35,817,390.04 -563,194,081.59
1. 29,788,020.20 -663,449.25 29,124,570.95
2. -628,799,491.83 36,480,839.29 -592,318,652.54
64,216,398.41 -4,404,276.02 59,812,122.39
2016 1 1 2016 12 31
2,158,068,382.30 -2,121,471.22 | 2,155,946,911.08
- -83,021,808.95 -83,021,808.95
ce_=» -1,494,840,512.26 45,905,936.06 | -1,448,934,576.20
1. 965,006,610.64 -37,972,576.81 927,034,033.83
2. -2,459,847,122.90 83,878,512.87 | -2,375,968,610.03
663,227,870.04 -39,237,344.11 623,990,525.93
7.1 7.4

7.4
7.4.1
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61,815,430.69

59,002,557.27

-2,812,873.42

73,582,561.45

70,958,151.27

-2,624,410.18

2016 12 31

136,342,915.90

118,925,543.83

-17,417,372.07
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7.4.7.12
7.4.7.12.1
2017 1 1 2017 12 | 2016 1 1 2016 12

31 31
484,196,607.51 1,221,844,051.14
503,311,413.73 1,284,478,176.15
-19,114,806.22 -62,634,125.01]

7.4.7.13

7.4.7.13.1

2017 1 1 2017 12
31

2016 1 1 2016 12
31
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7.4.7.15
7.4.7.15.1 e
7.4.7.15.2 2 @
7.4.7.16
20171 131 2017 12 2016 1 1 2016 12 31
129,610.94 1,005,906.05
129,610.94 1,005,906.05
7.4.7.17
2017 1 131 2017 12 2016 1 1 2016 12 31
1. 24,022,071.05 -21,681,911.72
— 17,605,835.31 -18,524,068.01
— 6,416,235.74 -3,157,843.71
2. - -
3. - -
24,022,071.05 -21,681,911.72
7.4.7.18
2017 1 1 2017 12 31 2016 1 1 2016 12 31
95,457.39 1,690,480.75
83.84 59,312.88
95,541.23 1,749,793.63
25%
7.4.7.19
2017 1 1 2017 12 31 2016 1 1 2016 12 31
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1,108,538.32

3,481,375.25

2,900.00

12,050.00

1,111,438.32

3,493,425.25

7.4.7.20
2017 1 1 2017 12 31 2006 1 1 2016 12 31
20,000.00 50,000.00
260,000.00 260,000.00
45,000.00 25,860.00
12,231.57 24,878.73
337,231.57 360,738.73
7.4.8
7.4.8.1
7.4.8.2
2016 12 21 2017 6 30
(  [2016]140 )
(  [2017156 ) 2018 1 1
3%
7.4.9
( ~ & ”)
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( (X3 ,,)
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2017 2 8
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7.4.10.1
7.4.10.1.1
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
1,209,359.61 10,919,595.56
272,306.78 642,728.59
0.70%
Ex = H E
7.4.10.2.2
2017 1 1 2017 12 31 2016 1 1 2016 12 31
345,531.39 3,119,884.50
0.20%
Ex = H E
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7.4.10.4.2
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2017 1 1

2017 12 31

2016 1 1 2016 12 31

1,843,537.43

85,743.53

3,779,510.01

839,052.85

2017
204,076.23

7.4.10.6

7.4.10.7

7.4.11

12 31

7.4.12 2017 12 31

7.4.12.1 /

7.4.12.2

1,096,615.06

2016
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2017 2018
603986 11 153.72 | 3 2|150.00| 7,700 [1,010,499.76/1,183,644.00

1
7.4.12.3
7.4.12.3.1
7.4.12.3.2

2017 12 31
15,000,000.00 8,000,000.00 2018 1 2 7,000,000.00

2018 1 4 /
7.4.13
7.4.13.1
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2017

7.4.13.2
10%
10%
7.4.13.2.1
7.4.13.2.2
2017 12 31 2016 12 31
AAA 9,284,552.40 0.00
AAA 17,102,707.27 5,522,550.00
32,615,297.60 521,397,000.00
59,002,557.27 526,919,550.00
7.4.13.3

7.4.13.3.1
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2017

7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
2017 12| 6 -1 1-5 5
31
1,843,537.43 - - - - 1,843,537.43
1,096,615.06 - - - - 1,096,615.06
44,607.63 - - - - 44,607.63
46,126,685.27 239,574.40 12,348,747.60287,550.00 11,955,594.00 70,958,151.27
- - - - 1,862,417.14 1,862,417.14
- - - - 837,660.90 837,660.90
- - - - 129.90 129.90
49,111,445.39] 239,574.40 12,348,747.60287,550.00 14,655,801.94 76,643,119.33
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2017

15,000,000.00 - - - -| 15,000,000.00

- - - -l 1,173,632.43 1,173,632.43

- - - - 1,092.52 1,092.52

- - - - 36,911.12 36,911.12

- - - - 10,546.04 10,546.04

- - - - 239,494 .86 239,494 .86

- - - - 14,757.50 14,757.50

- - - - 65,560.00 65,560.00

- - - - 289,002.47 289,002.47

15,000,000.00 - - -l 1,830,996.94 16,830,996.94

34,111,445.39  239,574.40 12,348,747.60287,550.00 12,824,805.00 59,812,122.39
2016 12 6 -1 1-5 5

31

3,779,510.01 - . - - 3,779,510.01

204,076.23 - - - - 204,076.23

130,117.27 - - - - 130,117.27

5,522,550.0050,385,000.00471,012,000.00 -(118,925,543.83645,845,093.83

- - - -| 2,000,000.00 2,000,000.00

- - - -| 16,015,860.95 16,015,860.95

- - - - 139.52 139.52

9,636,253.5150,385,000.00471,012,000.00 -(136,941,544.30667,974,797 .81

41,999,820.00 - - - -| 41,999,820.00

- - - - 939,491.70 939,491.70

- - - - 385,242.81 385,242 .81

- - - - 110,069.37 110,069.37

- - - - 138,865.10 138,865.10

- - - - 35,222.90 35,222.90

- - - - 65,560.00 65,560.00

- - - - 310,000.00 310,000.00

41,999,820.00 - - -| 1,984,451.88 43,984,271.88

-32,363,566.4950,385,000.00471,012,000.00 -(134,957,092.42623,990,525.93
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2017

7.4.13.4.1.2
2017 12 31 2016 12 31
27 455,644 .96 1,424,681.90
27 -455,644.96 -1,424,681.90
7.4.13.4.2
7.4.13.4.3
VaR (Value at Risk)
12 31
7.4.13.4.3.1
2017 12 31 2016 12 31

%

11,955,594.00

118,925,543.83

19.06

59,002,557.27

526,919,550.00

84.44
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2017

‘ 70,958,151.27| 118.64 645,845,093.83 103.50,
7.4.13.1.1.2
95%
2017 12 2016 12
31 31
VaR 0.96% 2016 12 -573,363.88 -5,054,323.26
31 VaR 0.81%)
VaR
95%
2016
7.4.14
@
@
(b
Q)
2017 12 31
37,159,209.67 33,798,941.60
2016 12 31 111,107,198.43 534,737,895.40

@

Gii)

&)
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2017

S - -
11,955,594.00 19.99

8.2.2

8.3
1 603019 45,000 1,810,800.00 3.03
2 300474 30,000 1,617,600.00 2.70
3 600570 30,000 1,392,000.00 2.33
4 603986 7,700 1,183,644.00 1.98
5 300655 35,000 1,055,600.00 1.76
6 300033 20,000 999,600.00 1.67
7 600171 60,000 976,200.00 1.63
8 600038 20,000 930,600.00 1.56
9 300285 40,000 800,000.00 1.34
10 002025 35,000 789,950.00 1.32
11 300188 20,000 399,600.00 0.67

8.4

84.1 2% 20
1 603019 15,632,020.77 2.51
2 300078 11,390,313.33 1.83
3 300604 10,782,438.18 1.73
4 002049 10,738,249.68 1.72
5 300496 10,539,287.00 1.69
6 300059 10,165,613.80 1.63
7 600588 8,848,759.56 1.42
8 002410 8,650,750.00 1.39
9 300033 8,015,424.00 1.28
10 600570 7,946,327.00 1.27
11 300474 7,418,634.00 1.19
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2017

12 002439 6,863,117.70 1.10
13 300302 6,556,119.00 1.05
14 002281 6,136,049.00 0.98
15 300377 5,848,926.50 0.94
16 002409 5,829,054.00 0.93
17 300310 5,741,015.21 0.92
18 002371 5,611,020.00 0.90
19 000636 5,168,257.65 0.83
20 000547 4,689,171.54 0.75
8.4.2 2% 20
1 002410 17,193,980.40 2.76
2 002439 16,511,026.84 2.65
3 603019 15,614,925.77 2.50
4 300078 13,157,503.75 2.11
5 002230 12,719,552.41 2.04
6 002049 11,368,831.00 1.82
7 002373 11,359,063.93 1.82
8 300604 11,152,229.00 1.79
9 002609 10,610,005.86 1.70
10 300496 10,360,290.85 1.66
11 300007 10,262,955.09 1.64
12 300059 10,030,409.60 1.61
13 300166 9,878,482.96 1.58
14 600588 9,618,016.75 1.54
15 300020 9,236,296.50 1.48
16 600570 8,615,507.37 1.38
17 002405 8,519,807.50 1.37
18 300033 6,752,409.00 1.08
19 300377 6,476,766.58 1.04
20 300302 6,405,780.30 1.03
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2017

8.4.3
378,735,628.59
484,196,607.51
8.5
1 12,636,297.60 21.13
2 _ _
3 19,979,000.00 33.40
19,979,000.00 33.40
4 _ -
5 _ _
6 _ _
7 26,387,259.67 44.12
8 _ _
9 _ _
10 59,002,557.27 98.65
8.6
1 010107 21 123,020 12,348,747.60 20.65
2 160406 16 06 100,000 9,992,000.00 16.71
3 150406 15 06 100,000 9,987,000.00 16.70
4 113013 54,760 5,743,776.40 9.60
5 128015 59,991 5,721,341.67 9.57
8.7
8.8
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2017

8.9

8.10

8.10.1

8.10.2

8.10.3

8.11

8.11.1

8.11.2

8.11.3
1 44,607.63
2 1,862,417.14
3 _
4 837,660.90
5 129.90
6 _
7 _
8 _
9 2,744 ,815.57

8.11.4
1 128015 5,721,341.67 9.57
2 110032 5,509,141.20
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2017

| 3 | 110031 3,540,776.00 5.92
8.11.5
%
1 | 603986 1,183,644.00 1.98
8.11.6
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2017

§9
9.1
()

731 87,847.33 7,214,341.66 11.23% 57,002,056.75 | 88.77%

9.2
0.00 0.00%

9.3
0
0
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2017

§10

2015 11 16 305,129,173.65

663,227,870.04

29,788,020.20

628,799,491.83

64,216,398.41
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2017

811

11.1

11.2

11.2.1

11.2.2
2017 9 1

11.3

11.4

11.5

11.6

20,000.00

11.7

11.8
11.8.1
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2017

1 |429,912,584.97 49.82%  239,635.33 43.92%
1 [123,873,136.15 14.35%  65,813.30 12.06%
1 [119,400,565.73 13.844  63,437.36 11.63%
1 [104,778,218.30 12.14%  97,580.07 17.89%
1 60,061,730.25 6.96%W  55,935.43 10.25%
1 24.,906,000.70 2.80%  23,194.58 4.25%
1 - - - -
1 - - - _
11.8.2
41,043,470.07 14.04% 5,800,000.000  1.05% -
153,973,420.47 52.68%265,000,000.000  47.98% -
1,780,655.05 0.61% - - -
2,740,565.57 0.94% - - -
76,150,902.75 26.05%260,700,000.000  47.20% -
16,600,457.90) 5.68% 20,800,000.00  3.77% -
1
2
<1998>29
[2007]48
1



2017

119
1 2017 1 12
2 2017 1 13
3 2017 1 14
4 2017 1 17
5 2017 1 17
6 2016 4 2017 1 21
7 2017 2 8
8 2017 2 23
9 2017 3 10
10 2017 3 22
11 2017 3 22
12 2016 2017 3 27
13 2017 4 1
14 2017 ! 2017 4 22
15 2017 4 22
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2017

35 2017 11 11
36 2017 11 17
37 2017 12 18
38 2017 12 19
39 2017 12 28
40 2017 12 28
41 2017 12 28
42 2017 12 29
43 2017 12 30
44 2017 2 2017 12 30
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2017

§12

12.1 20%
20%
2017 1 1
1 2017 314,557,385.75 | 0.00 | 314,557,385.75 0.00 0.00%
3 29
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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