2017

2017 12 31

2018 3 31



2017

§1

2018 3 28

2017 8 18 2017 12 31



2017

§2

003869

003869

2017 8 18

1,051,631,469.72

021-61009999 010-67595096
zhouyg@cxfund.com.cn tiangingl.zh@cch.com
4007005566 010-67595096
021-61009800 010-66275853

www . cxfund.com.cn

68 9




2017

83
3.1
311 2017 8 18 ( )-2017 12 31
3,543,162.50
3,596,832.50
0.0191
28.57%
3.1.2 2017
0.2856
1,352,103,940.54
1.2857
1 2017 8 18
2
3
3.2
3.2.1
0.37% 0.01% -1.15% 0.06% 1.52% -0.05%
28.57% 2.87% -1.29% 0.05% 29.86% 2.82%
3.2.2




2017

1 2017 8 18

2017 8 18 2017 12 31

2 6

80%

S%



2017

3.2.3

29.86%
26.87T%
23.89%
20.90%
17.92%
14.93%
11.94%
8.96%
597%
2.99%
0.00%

20174
B 10 R R 2 (S (o W K (S R (A 25 A B L A

2017 8 18 2017

3.3

2017 8 18



2017

§4
4.1
41.1
31.21% 15.15%
4.54%
2017 12 31
100
LOF
LOF

58

37

2003 63

44 .55%

(LOF)

4 _55%

(LOF)

1.65



2017

4.1.2

500

LOF

(LOF)

2017 8 18

23

EMBA

2004 9

(LOF)

37




2017

4.2

4.3
4.3.1

37



2017

5

4.3.2

4.3.3
S%

4.4

4.4.1
2016 10 2017

4.4.2

2017 12 31 1.2857 28.57%
-1.29%

10 37



2017

4.5

2018

4.6

172

4.7

11

37



2017

4.8
2017 9 11

2017 11 21

2017 10 12

12

37



2017

5.1

5.2

§5

13

37



2017

§6

2017

18 P00418

14 37



2017

7.1

2017 12 31

§7

2017 12 31

4,895,702.

503,181.

138,603,000.

138,603,000.

1,127,355,781.

39,419.

4,725,667.

76,400,000.

1,352,522,752.

2017 12 31

9,892.

202,746.

67,582.

9,083.

129,507.

15

37




2017

418,811.61

1,051,631,469.72

300,472,470.82

1,352,103,940.54

1,352,522,752.15

2017 12 31 1.2857 1,051,631,469.72
2017 8 18 2017 12 31 2017 8 18
7.2
2017 8 18 ( ) 2017 12 31
2017 8 18 ( ) 2017 12 31

3,991,611.59
1. 3,912,457.19
122,062.35
193,838.75
3,596,556.09
2. ce_zz -37,760.00
-37,760.00
3. - 53,670.00
4, e -
5. ce_=> 63,244 .40
394,779.09
1 248,827.96
2 82,942.66
3 _
4 2,350.00
5 -
6 60,658.47

16 37




2017

3,596,832.50

3,596,832.50

2017 8 18 2017 12 31 2017 8 18
7.3
2017 8 18 ( ) 2017 12 31
2017 8 18 ( ) 2017 12 31
215,111,471.50 - | 215,111,471.50
- 3,596,832.50 3,596,832.50
I 836,519,998.22 296,875,638.32 | 1,133,395,636.54
1. 1,054,109,278.09 297,844,672.01 | 1,351,953,950.10
2. -217,589,279.87 -969,033.69 | -218,558,313.56
1,051,631,469.72 300,472,470.82 | 1,352,103,940.54
2017 8 18 2017 12 31 2017 8 18
7.1 7.4

17 37




2017

7.4
7.4.1

2017 8

7.4.2

18

[2016]2691
215,111,471.50

1700024

80%

5%

18 37



2017

7.4.3

2017 12 31 2017 8 18

2017 12 31

7.4.4

7.4.4.1

11 12 31

2017 8 18 2017 12 31

7.4.4.2

7.4.4.3

7.4.4.4

19 37



2017

7.4.4.5

20 37



2017

7.4.4.6

7.4.4.7

7.4.4.8

7.4.4.9

/(

21

37



2017

7.4.4.10
0.30%
0.10%
7.4.4.11
1
3
2

22 37



2017

7.4.5.2

7.4.5.3

7.4.6
[2004]78
[2008]1 [2016]36
[2016]140
[2017]56

[2017]90

2018 1 1

3%

3 20%

7.4.7

23 37



2017

2017 2 8

7.4.8

7.4.8.1

7.4.8.1.1

7.4.8.1.2

7.4.8.1.3

7.4.8.1.4

7.4.8.1.5

7.4.8.2
7.4.8.2.1

2017 8 18 ( ) 2017 12 31

248,827.96

1,548.08

1 2017 8 18

2 0.30%

H E><0.30%—+ H

24 37




2017

7.4.8.2.2
2017 8 18 ( ) 2017 12 31
82,942.66
1 2017 8 18
2 0.10%
H E>=0.10%—+ H E
7.4.8.3 ( )
( )
7.4.8.4
7.4.8.4.1
7.4.8.4.2
7.4.8.5
2017 8 18 ( ) 2017 12 31
4,895,702.61 70,083.27
1 2017 8 18
2 X9 Y
2017 12 31 503,181.82
7.4.8.6
7.4.8.7

25 37



2017

7.4.9 2017 12 31

7.4.9.1 /

7.4.9.2

7.4.9.3
7.4.9.3.1

7.4.9.3.2

26

37



2017

8.1

§8

%

N

138,603,000.00

10.25

138,603,000.00

10.25

oo~

1,127,355,781.03

83.35

~

5,398,884.43

0.40

oo

81,165,086.69

6.00

1,352,522,752.15

100.00

8.2
8.2.1

8.2.2

8.3

8.4
8.4.1

8.4.2

8.4.3

8.5

27

2%

2%

37

20

20



2 _ _

3 69,979,000.00 5.18
69,979,000.00 5.18

4 _ _
5 _ _
6 _ _
7 _ _
8 68,624,000.00 5.08
9 _ _
10 138,603,000.00 10.25

8.6
1 111781266 | 17 CD128 500,000[  48,860,000.00 3.61
2 170401 17 01 400,000,  39,992,000.00 2.96
3 170203 17 03 200,000,  19,986,000.00 1.48
4 111709399 | 17 CD399 200,000]  19,764,000.00 1.46
5 130212 13 12 100,000[  10,001,000.00 0.74

8.7

8.8

8.9

8.10

8.10.1

28 37




2017

8.10.2

8.10.3

8.11

8.11.1

8.11.2

8.11.3

39,419.19

4,725,667.50
76,400,000.00

O oo N[OOI~ W|IN| -

81,165,086.69

8.11.4

8.11.5

8.11.6

29 37



2017

§9
9.1
()
294 3,576,977.79 | 1,050,541,541.67 | 99.90% 1,089,928.05 0.10%
9.2
77.53 0.0000%
9.3
0
0

30 37



2017

§10
20174 8H18H 215,111,471.50
1,054,109,278.09
217,589,279.87
1,051,631,469.72
2017 8 18 2017 8 18 2017 12 31

31

37




2017

811

11.1

11.2
11.2.1

11.2.2
2017 9 1

11.3

11.4

11.5

11.6

15,000.00

11.7

11.8

32 37



2017

1 —2,481,800,000.00] 100.00% -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -

<1998>29

[2007]48

33

37




2017

12.1

§12

20%

20%

2017
11
20
2017
12
31

389,841,812.

08

.00

389,841,812.

08

37.07%

2017
11
20
2017
12 7

78,125,000.

00

.00

78,125,000.

00

7.43%

2017
12
13
2017
12
20

155,951,505.

01

.00

155,951,505.

01

14.83%

2017
12 5

2017
12 7

101,411,966.

61

.00

101,411,966.

61

9.64%

2017 8
16
2017
8 29

100,000,000.

00

100,000,000.

00

.00

0.00%

2017 8
30
2017
9 10

20,000, 000.

00

20,000,000.

.00

0.00%

2017 8
30
2017
9 10

20,000,000.

00

20,000,000.

.00

0.00%

2017 8
30
2017
9 10

30,000,000.

00

30,000,000.

.00

0.00%

34

37




2017

2017
10
19
2017
11
19

0.00

302,816.90

0.00

302,816.90

0.03%

2017 9
11
2017
9 12

0.00

29,937.10

29,937.10

0.00

0.00%

2017 9
13
2017
9 13

0.00

78,096.46

78,096.46

0.00

0.00%

2017 9
14
2017
9 19

0.00

234,252.76

234,252.76

0.00

0.00%

12.2

35

37

2018 3 31




	m01
	_Toc244948682
	Í†Ð:
	m01_01
	_Toc194311890
	_Toc247412256
	_Toc244948682
	m02
	_Toc509949585
	m02_01
	úÑú,Åµ
	m02_01_tab
	m02_02
	_Toc509949587
	m02_02_tab
	m02_03
	_Toc509949588
	m02_03_tab
	m02_05
	_Toc509949589
	m02_05_tab
	_Toc247412262
	_Toc244948682
	;†"¡���úÑÀ<h°Ê)¦�MÅµ
	;†ˆ¡pn„"¡��
	úÑÀ<h°
	_Toc244948682
	_Toc244948682
	_Toc508537531
	_Toc509949594
	_Toc508537532
	_Toc509949595
	_Toc508537533
	_Toc509949596
	m03_04
	Ç»	túÑ—)¦�MÅµ
	_Toc247412267
	_Toc244948682
	¡�º¥J
	m04_01
	úÑ¡�ºÊúÑÏ�Åµ
	m04_01_01
	_Toc244948682
	m04_01_02
	m04_01_02_tab
	_Toc244948682
	m04_03
	_Toc509949600
	m04_04
	_Toc509949601
	m04_04_2932
	_Toc244948682
	m04_04_0570
	m04_04_0578
	_Toc509949602
	m04_05_01
	¥J˜–úÑŁDVe„Ð\�’
	m04_05_02
	_Toc247412273
	_Toc244948682
	m04_06
	_Toc509949603
	m04_07
	m04_08
	_Toc509949605
	m04_09
	_Toc509949606
	_Toc244948682
	m04_11
	_Toc509949607
	_Toc247412279
	_Toc244948682
	X¡º¥J
	m05_01
	¥J˜–,úÑX¡ºuÄ‹áÅµð�
	m05_02
	_Toc509949610
	m05_03
	_Toc509949611
	_Toc247412283
	_Toc244948682
	¡¡¥J
	m06_01
	m06_01_02
	_Toc247412286
	_Toc244948682
	t¦"¡¥h
	m07_01
	D§˜:h
	m07_01_tab
	_Toc244948682
	m07_02
	_Toc509949617
	m07_02_tab
	_Toc244948682
	m07_03
	_Toc509949618
	m07_03_tab
	m07_03_01
	_Toc244948682
	m07_04
	_Toc509949619
	m07_04_01
	m07_04_02
	_Toc244948682
	m07_04_03
	m07_04_04_01
	m07_04_04
	m07_04_04_02
	m07_04_04_03
	m07_04_04_04
	_Toc244948682
	m07_04_04_05
	_Toc244948682
	m07_04_04_06
	m07_04_04_07
	m07_04_04_08
	m07_04_04_09
	_Toc244948682
	m07_04_04_10
	m07_04_04_11
	m07_04_04_13
	m07_04_04_14
	m07_04_05_01
	_Toc244948682
	m07_04_05_02
	m07_04_05_03
	m07_04_06
	m07_04_08
	m07_04_08_02
	m07_04_09_02
	m07_04_09_02_tab
	_Toc244948682
	m07_04_10_01_0101
	m07_04_10_01_0102
	m07_04_10_01_0103
	m07_04_10_01_02
	m07_04_10_01_03
	m07_04_10_02_01
	m07_04_10_02_01_tab
	_Toc244948682
	m07_04_10_02_02
	m07_04_10_02_02_tab
	m07_04_10_03
	m07_04_10_04_01
	m07_04_10_04_02
	m07_04_10_05
	m07_04_10_05_tab
	m07_04_10_06
	m07_04_10_07
	_Toc244948682
	m07_04_11
	m07_04_12
	m07_04_12_01
	m07_04_12_02
	m07_04_12_03_01
	m07_04_12_03_02
	_Toc247412296
	_Toc244948682
	_Toc509949620
	m08FHB_01
	˜+úÑD§Ä�Åµ
	m08FHB_01_tab
	m082
	_Toc509949622
	m08FHB_02
	m082_tab
	m08FHB_021
	m08FHB_03
	¡hŁD�Æ
	_Toc509949624
	m08FHB_04_01
	m08FHB_04_02
	m08FHB_04_03
	m08FHB_05
	_Toc509949625
	_Toc244948682
	m08FHB_05_tab
	m08FHB_06
	_Toc509949626
	m08FHB_06_tab
	m08FHB_07
	_Toc509949627
	m08FHB_071
	_Toc509949628
	m08FHB_08
	_Toc509949629
	m08FHB_11
	_Toc509949630
	m08FHB_11_01
	_Toc244948682
	m08FHB_11_02
	m08FHB_11_03
	ŁDÄ�¥JDè
	m08FHB_10_01
	m08FHB_10_02
	m08FHB_10_03
	m08FHB_10_03_tab
	m08FHB_10_04
	m08FHB_10_05
	m08FHB_10_06
	_Toc247412306
	_Toc244948682
	úÑýš�	ºáo
	m09_01
	˜+úÑýš�	º7pÊ�	ºÓ—
	m09_01_tab
	m09_03
	_Toc509949634
	m09_03_tab
	m09_031
	_Toc509949635
	m10_01
	_Toc244948682
	
	m10_01_tab
	m11
	_Toc247412311
	_Toc244948682
	Í'‰öí:
	m11_01
	úÑýš�	º'ˆ³®
	m11_02
	_Toc247412313
	úÑ¡�º�úÑX¡º—�èúÑX¡èè—Í'º‰Ø¨
	m11_03
	_Toc247412314
	›ÊúÑ¡�º�úÑ"§�úÑX¡ˆ¡—É¼
	m11_04
	_Toc247412315
	úÑŁDVe—9Ø
	m11_05
	_Toc509949642
	:úÑÛL¡¡—ˆ¡�‰¡@Åµ
	m11_06
	_Toc247412317
	¡�º�X¡ºÊvØ§¡�ºX×=å��ZIÅµ
	m11_07
	_Toc247412318
	úÑß(Á8lø¤�UC—	sÅµ
	m11_07_01
	m11_07_tab
	m11_07_02
	m11_07_02_tab
	_Hlt245003795
	_Toc244948682
	_Toc247412322
	_Toc244948682
	m12
	qÍŁD�³V—vÖÍ†áo
	m12_02
	¥J˜–U
	m702_tab
	m12_02_tab
	_Toc244948682
	m12_01
	qÍŁD�³V—vÖÍ†áo
	m13
	_Toc244948682

