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—— 2016 12 31
~17.442,116.89 18.,525.786.60
_5.101.444.37 4.878.570.46
20.0144 0.0079
_1.43% 0.77%
Z1.49% 2.42%
312 2017 2016
~13,982.887.45 4.516.797.02
20.0556 0.0054
249.254.216.27 836.480.668.71
0.990 1.005
313 2017 2016
0.89% 2.42%
1
2
3
3.2
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3.3
10
2017 - - - -
2016 0.190 15,122,094.93 | 673,044.87 15,795,139.80
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2017

§7

7.1

2017 12 31

2017 12 31 2016 12 31
74.7.1 868,982.96 48,354,215.43
966,300.91 3,793,923.04
43,905.22 84,141.00
714.7.2 236,257,305.51 662,443,490.51
102,312,781.55 86,596,435.67
133,944,523.96 575,847,054.84
7.4.7.3 - -
7474 9,975,134.96 106,200,135.00
- 1,234,866.26
74.7.5 1,650,004.50 15,205,690.86
98.80 -

21

66




2017

74.7.6 - -
249,761,732.86 837,316,462.10

2017 12 31 2016 12 31
74.7.3 - -
0.98 1,526.63
126,267.05 472,266.97
21,044.49 78,711.19
14.7.7 141,204.07 113,286.68
74.7.8 219,000.00 170,001.92
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2017

507,516.59

835,793.39

7.4.79 251,671,266.02 831,963,871.69
7.4.7.10 -2,417,049.75 4.516,797.02
249,254 ,216.27 836,480,668.71
249,761,732.86 837,316,462.10
2017 12 31 0.990 251,671,266.02
2017 1 1 2017 12 31 2016 3 23
2017 1 1 2017 12 31
2017 1 1 2017 | 2016 3 28 (
L ) 2016
12 31
-1,609,240.72 9,186,826.22
16,754,211.53 18,847,403.29
74.7.11 342,147.00 696,018.93

14,709,660.18

16,528,558.14

1,702,404.35

1,622,826.22

-31,425,635.81

2,631,789.43
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2017

74.7.12 -4,930,044.64 9,338,485.37
74.7.13 -26,665,264.05 -6,762,679.17
7.4.7.135 _ _
7.4.7.14 _ _
7.4.7.15 _ _
7.4.7.16 169,672.88 55,983.23
:f; - | AL 12,340,672.52 -13,647,216.14
4- “_11 _ _
5. - 7:4.1.18 721,511.04 1,354,849.64
3,492,203.65 4,308,255.76
1 74.10.2.1 2,182,295.78 2,925,004.96
2 7.4.10.2.2 363,716.07 487,500.87
3 7.4.10.2.3 _ _
4 7.4.7.19 389,025.49 315,597.35
5 296,583.53 403,047.58
296,583.53 403,047.58
6 7.4.7.20 260,582.78 177,105.00
- -5,101,444.37 4,878,570.46
- -5,101,444 .37 4,878,570.46
2017 1 1 2017 12 31 2016 3 23
7.3

2017 1 1 2017 12 31
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2017

2017 1 1

2017 12 31

831,963,871.69 4,516,797.02 836,480,668.71
- -5,101,444 .37 -5,101,444 .37
T -580,292,605.67 -1,832,402.40 -582,125,008.07
1. 241,467,244.53 -1,205,211.67 240,262,032.86
2. -821,759,850.20 -627,190.73 -822,387,040.93
251,671,266.02 -2,417,049.75 249,254,216.27
2016 3 23 ) 2016 12 31

278,448,789.92 - 278,448,789.92
- 4,878,570.46 4,878,570.46
ce_»> 553,515,081.77 15,433,366.36 568,948,448.13
1. 816,364,966.17 17,961,679.06 834,326,645.23
2. -262,849,884.40 -2,528,312.70 -265,378,197.10
ce_ - -15,795,139.80 -15,795,139.80
831,963,871.69 4,516,797.02 836,480,668.71

2017 1 1 2017 12 31 2016 3 23

7.1 7.4
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[2017]13 ) (AVAC) (
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> ( [2014]24 )
( )
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[2012]85
[2014]48
[2015]101
[2016]36
[2016]140
[2017]56 [2017790
1) ( )
2018 1 1
3%
2)
3)
1 (
1 ) 1 1 (1)
50% 1
20%
4) 20%
5) A 0.10% « )
7.4.7
7.4.7.1
2017 12 31 2016 12 31
868,982.96 48,354,215.43
1-3 - -
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2017

868,982.96 48,354,215.43
7.4.7.2
2017 12 31
102,429,561.52 102,312,781.55 -116,779.97
37,375,288.62 36,431,523.96 -943,764.66
97,758,998.99 97,513,000.00 -245,998.99

135,134,287.

61

133,944,523.96

-1,189,763.65

237,563,849.

13

236,257,305.51

-1,306,543.62

2016 12 31

84,397,466.

45

86,596,435.67

2,198,969.22

185,428,275.

81

180,960,054.84

-4,468,220.97

406,264,964.

39

394,887,000.00

-11,377,964.39

591,693,240.

20

575,847,054.84

-15,846,185.36

Y|

676,090,706.

65

-13,647,216.14
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7.4.7.4.2

7.4.7.5

2017 12

31

2016 12 31

6,186.25

17,299.51
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2017

2017 1 1

2017 12 31

831,963,871.69

831,963,871.69

241,467,244.53

241,467,244.53

-821,759,850.20

-821,759,850.20

- / - -
/ - -
251,671,266.02 251,671,266.02
7.4.7.10
9,779,421.90 -5,262,624.88 4,516,797.02
-17,442,116.89 12,340,672.52 -5,101,444.37
-6,320,192.46 4,487,790.06 -1,832,402.40
-12,236,118.33 11,030,906.66 -1,205,211.67
5,915,925.87 -6,543,116.60 -627,190.73
-13,982,887.45 11,565,837.70 -2,417,049.75
7.4.7.11
2016 3 23 ( )
2017 1 1 2017 12 31 2016 12 31
288,620.97 555,271.03
47,942.77 115,591.12
5,583.26 25,156.78
342,147.00 696,018.93
7.4.7.12
7.4.7.12.1 S
2017 1 1 2017 12 |2016 3 23 (
31 ) 2016 12 31

115,276,945.72

71,813,123.04

120,206,990.36

62,474,637.67

-4,930,044 .64

9,338,485.37
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7.4.7.13
7.4.7.13.1
2017 1 1 2017 12 | 2016 3 23 (

31 ) 2016 12 31

-26,665,264.05 -6,762,679.17

-26,665,264.05 -6,762,679.17
7.4.7.13.2

2016 3 23 (

2017 1 1 2017 12 31 ) 2016 12 31
1,168,415,127.47 736,908,709.27
1,166,119,409.75 724,501,611.42

28,960,981.77 19,169, 777.02
-26,665,264.05 -6,762,679.17
7.4.7.13.3
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
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2017

7.4.7.15.2 ulf
7.4.7.16
2017 1 1 2017 12 | 2016 3 23 ( )
31 2016 12 31
169,672.88 55,983.23
169,672.88 55,983.23
7.4.7.17
2017 1 1 2017 12 2016 3 23 (
31 ) 2016 12 31
1. 12,340,672.52 -13,647,216.14
— -2,315,749.19 2,198,969.22
— 14,656,421.71 -15,846,185.36
2. - -
3_ - -
12,340,672.52 -13,647,216.14
7.4.7.18
2016 3 23 ( ) 2016
2017 1 1 2017 12 31 b 31
659,320.19 1,354,091.79
62,190.85 757.85
721,511.04 1,354,849.64
250
7.4.7.19
2016 3 23 ( )
2017 1 1 2017 12 31 2016 12 31
375,277.52 294,672.35
13,747.97 20,925.00)
389,025.49 315,597.35

37 66



2017

7.4.7.20
2017 1 1 2017 12 31 A o 2 )
2016 12 31
30,000.00 40,000.00
180,000.00 130,000.00
45,000.00 4,500.00
5,582.78 2,605.00
260,582.78 177,105.00
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%
7.4.9
( ( (X3
,,)
( ( (X3
,,)
( )
)
2017 8
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7.4.10
7.4.10.1
7.4.10.1.1
2016 3 23 ( ) 2016
2017 1 1 2017 12 31 1 31
117,947,959.05]  46.76% 30,764,423.36 14.17%
7.4.10.1.2
2016 3 23 ( ) 2016
2017 1 1 2017 12 31 ——
157,851,354.49 60.29% 639,989,536.19 85.67%
7.4.10.1.3
2016 3 23 ( ) 2016
2017 1 1 2017 12 31 b 31
23,000,000.00 0.49% 15,393,400,000.00]  82.12%
7.4.10.1.4
7.4.10.1.5
2017 1 1 2017 12 31
109,845.78 46.76% 50,467.31 37.22%
2016 3 23 ( ) 2016 12 31
28,651.26 14.17% 621.26 0.58%
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2017

7.4.10.2
7.4.10.2.1
2017 1 1 2017 12 31 | 2016 3 23 ( )
2016 12 31
2,182,295.78 2,925,004.96
21,959.59 41,789.43
0.60%
H Ex = H E
7.4.10.2.2
2017 1 1 2017 12 31 2016 3 23 ( )
2016 12 31
363,716.07 487,500.87
0.10%
H Ex = H E
7.4.10.3 ( )
7.4.10.4
7.4.10.4.1
7.4.10.4.2
40 66




2017

7.4.10.5

2017 1 1 2017 12 31 |2016 3 23 ( 2 ) 2016 12
868,982.96 288.620.97 48,354,215.43 555.271.03
2017 12 31 966,300.91 (2016 12 31
3,793,923.04 )

7.4.10.6

7.4.10.7

7.4.11

7.4.12 2017 12 31

7.4.12.1 /

/

7.4.12.2
2017 2018 3

002398 10 15.14 |00 3| 13.63 | 4,600 |59,252.31/69,644.00 -
16
2017

300116 12 7.62 - . 800 |8,714.00 |6,096.00| -
18

7.4.12.3

7.4.12.3.1
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7.4.12.3.2

7.4.13

7.4.13.1

7.4.13.2

42
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10%



2017

7.4.13.2.1
2017 12 31 2016 12 31
A-1 0.00 30,162,000.00
A-1 0.00 0.00
109,458,100.00 15,170,418.20
109,458,100.00 45,332,418.20
7.4.13.2.2
2017 12 31 2016 12 31
AAA 4,020,000.00 119,880,690.00
AAA 20,466,423.96 400,108,946 64
0.00 10,525,000.00
24,486,423.96 530,514,636.64
7.4.13.3
7.4.13.3.1

43 66




2017

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

2017 12 31

1-5

868,982.96

868,982.96

966,300.91

966,300.91

43,905.22

43,905.22

14,468,100.00

97,513,000.00

21,963,423.96

102,312,781
.55

236,257,305
.51

9,975,134.96

9,975,134.9
6

1,650,004.5
0

1,650,004.5
0

98.80

98.80

26,322,424.05

97,513,000.00

21,963,423.96

103,962,884
.85

249,761,732
.86

0.98

0.98

126,267.05

126,267.05

21,044.49

21,044 .49

141,204.07

141,204.07

219,000.00

219,000.00

507,516.59

507,516.59

26,322,424.05

97,513,000.00

21,963,423.96

103,455,368
.26

249,254,216
.27

2016 12 31

1-5
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2017

48,354,215.43

48,354,215.
43

3,793,923.04

3,793,923.0
4

84,141.00

84,141.00

53,742,359.84

2,265,705.00

320,757,990.00

.00

199,081,00086,596,435.

67

662,443,490
.51

106,200,135.00

106,200,135
.00

6

1,234,866.2]1,234,866.2

6

15,205,690.
86

15,205,690.
86

212,174,774.31

2,265,705.00

320,757,990.00

-00

.79

199,081,000103,036,992837,316,462

.10

1,526.63

1,526.63

472,266.97

472,266.97

78,711.19

78,711.19

113,286.68

113,286.68

170,001.92

170,001.92

835,793.39

835,793.39

212,174,774.31

2,265,705.00

320,757,990.00

.00

199,081,000[102,201,199

.40

836,480,668
.71

7.4.13.4.1.2

2017 12 31

2016

12 31

27

301,980.09

3,739,921.34

27

-301,980.09

-3,739,921.34

7.4.13.4.2

7.4.13.4.3

45
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2017

VaR (Value at Risk)

12 31
74.13.1.1.1
2017 12 31 2016 12 31
0,
% O
- 102,312,781.55 41.05 86,596,435.67 10.35
133,944 ,523.96 53.74 575,847,054 .84 68.84
236,257,305.51 94.79 662,443,490.51 79.19
7.4.13.1.1.2
95%
2017 12 2016 12
31 31
VaR 1.11% 2016 12 -2,779,048.65 -3,345,922.67
31 VaR 0.40%)
VaR
95%
2016
7.4.14
€Y
@)
()
O)
46 66



2017

2017 12 31
102,237,041.55

( 2016 12 31

(i)

Giii)

@

134,020,263.96

83,982,974.86

47
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2017

§8
8.1
%

1 102,312,781.55 40.96
102,312,781.55 40.96

2
3 133,944,523.96 53.63
133,944,523.96 53.63
4 _ _
5 _ _
6 9,975,134.96 3.99
7 1,835,283.87 0.73
8 1,694,008.52 0.68
9 249,761,732.86 100.00

8.2

8.2.1

A - -
B - -
C 56,084,772.89 22.50
D - -
E - -
F - -
G 7,937,265.00 3.18
H - -
I - -
J 34,080,460.00 13.67
K 4,140,639.66 1.66
L - -
M 69,644.00 0.03
N - -
0 - -
P - -
Q - -
R - -
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2017

S - -
102,312,781.55 41.05

8.2.2

8.3
1 000651 222,406 9,719,142.20 3.90
2 601318 136,400 9,545,272.00 3.83
3 600004 539,950 7,937,265.00 3.18
4 601939 972,600 7,469,568.00 3.00
5 600518 327,500 7,322,900.00 2.94
6 601398 1,174,100 7,279,420.00 2.92
7 600066 301,767 7,263,531.69 2.91
8 002271 160,100 6,397,596.00 2.57
9 000333 88,800 4,922,184.00 1.97
10 600887 152,300 4,902,537.00 1.97
11 000002 133,311 4,140,639.66 1.66
12 600031 407,400 3,695,118.00 1.48
13 600036 118,500 3,438,870.00 1.38
14 601601 80,000 3,313,600.00 1.33
15 600703 127,200 3,229,608.00 1.30
16 000001 228,100 3,033,730.00 1.22
17 002372 168,700 3,033,226.00 1.22
18 300408 139,400 2,810,304.00 1.13
19 002450 125,000 2,775,000.00 1.11
20 002398 4,600 69,644.00 0.03
21 002706 600 7,530.00 0.00
22 300116 800 6,096.00 0.00

8.4

8.4.1 2% 20
1 600036 10,277,911.00 1.23

49 66




2017

2 601318 10,138,349.41 1.21
3 000651 10,067,579.68 1.20
4 600004 7,961,997.55 0.95
5 601398 7,788,249.00 0.93
6 601939 7,523,011.00 0.90
7 600066 7,229,673.90 0.86
8 600518 7,214,297.00 0.86
9 002142 6,043,829.00 0.72
10 002271 5,954,083.40 0.71
11 000333 5,056,203.00 0.60
12 600887 4,813,016.00 0.58
13 000002 4,072,629.19 0.49
14 601601 3,750,693.00 0.45
15 600703 3,508,462.20 0.42
16 600031 3,497,168.00 0.42
17 002450 3,118,721.00 0.37
18 002372 2,986,190.52 0.36
19 000001 2,941,576.34 0.35
20 300408 2,920,706.60 0.35
8.4.2 2% 20
1 600036 5,997,281.00 0.72
2 002142 5,556,872.68 0.66
3 600900 2,314,561.00 0.28
4 002457 1,981,042.00 0.24
5 600984 1,426,800.00 0.17
6 601799 1,376,111.00 0.16
7 002076 1,354,563.00 0.16
8 600535 1,333,492.00 0.16
9 000423 1,300,287.00 0.16
10 002054 1,246,514.00 0.15
11 002060 1,233,168.56 0.15
12 002406 1,181,200.00 0.14
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2017

13 300041 1,153,000.18 0.14
14 002296 1,135,387.00 0.14
15 002321 1,091,798.00 0.13
16 002454 1,075,173.00 0.13
17 600461 1,051,458.00 0.13
18 000530 1,041,491.00 0.12
19 000880 1,039,133.00 0.12
20 002591 1,028,029.12 0.12
8.4.3
138,208,305.43
115,276,945.72
8.5
1 - _
2 - -
14,468,100.00 5.80
14,468,100.00 5.80
4 24,486,423.96 9.82
5 - _
6 - _
7 - _
8 94,990,000.00 38.11
9 _ -
10 133,944,523.96 53.74
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2017

111785356

17

CD168

200,000

19,006,000.00

7.63

108601

1703

145,000

14,468,100.00

5.80

112313

16 01

60,000

5,931,000.00

2.38

8.7

8.8

8.9

8.10
8.10.1

8.10.2

8.11
8.11.1

8.11.2

8.11.3
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2017

8.12

8.12.1

8.12.2

8.12.3
1 43,905.22
2 _
3 _
4 1,650,004.50
5 98.80
6 _
7 _
8 _
9 1,694,008.52

8.12.4

8.12.5

8.12.6
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2017

§9
9.1
()
230 1,094,222.90 | 246,378,416.38 97.90% 5,292,849.64 2.10%
9.2
0.00 0.00%
9.3
0
0




2017

55

66




2017

811

11.1

11.2
11.2.1

11.2.2

11.3

11.4

11.5

11.6

30,000.00

11.7

11.8
11.8.1
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2017

2 117,947,959.05 46.76% 109,845.78 46.76%

1 92,458,972.99 36.66% 86,107.30 36.66%

2 38,679,797.35 15.34% 36,022.46 15.34%

1 3,130,932.00 1.24% 2,915.78 1.24%

1 - - - -

1 - - - -

1 - - - -

1 - - - -

1 - - - -

1 - - - -

1 - - - -

2 - - - -

1 - - - -

1 - - - -

2 - - - -

1 - - - -

1 - - - -

11.8.2
157,851,354.49 60.29% 23,000,000.00, 0.49%
32,183,974.62 12.22% 398,000,000.00, 8.42%
31,832,096.50 12.09%4,091,100,000.00 86.59%
16,136,410.00 6.13% 212,740,000.00 4.50%
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2017

25,261,450.47 9.59% _ N .
1
1
2
<1998>29
[2007]48
1
a
b
C
d
2
11.9
1 2017 1 12
2 2017 1 13
3 2017 1 14
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2017

4 2017 1 17
5 2017 1 17
6 2016 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 3 30
14 2017 4 1

15 2017 2017 4 22
16 2017 4 22
17 ) 2017 5 4

18 2017 1 2017 5 6

19 2017 5 12
20 2017 5 24
21 2017 5 24
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2017

22 2017 5 26
23 2017 6 30
24 2017 7 1
25 2017 7 5
26 2017 7 8
27 2017 2017 7 19
28 2017 7 28
29 2017 8 14
30 2017 8 15
31 2017 8 18
32 2017 2017 8 24
33 2017 9 5
34 2017 9 7
35 2017 9 8
36 2017 10 13
37 2017 2017 10 27
38 2017 2 2017 11 6
39 2017 11 11
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2017

40 2017 11 17
41 2017 12 18
42 2017 12 19
43 2017 12 28
44 2017 12 28
45 2017 12 28
46 2017 12 29
47 2017 12 30
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2017

12.1

§12

20%

20%

2017
11
21
2017
12
31

0.00

120,602,010.
05

0.00

120,602,0
10.05

47.92%

2017 6
23
2017
9 13

201

7 11

2017
11
20

30,001,700.00

0.00

30,001,700.00

0.00

0.00%

2017 1

2017
4 20

309,949,253.73

0.00

309,949,253.73

0.00

0.00%

2017
11
21
2017
12
31

0.00

120,602,010.
05

0.00

120,602,0
10.05

47.92%

2017 6
23
2017
11
20

49,018,627.45

0.00

49,018,627.45

0.00

0.00%

2017 1

2017
6 22

193,797,480.62

0.00

193,797,480.62

0.00

0.00%
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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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