2018

2018 12 31

2019 3 29



2018

81

2019 3 26

2018 1 1 2018 12 31



2018

81

82

83

84

85

86

87

88

11
12

2.1
2.2
2.3
2.4
2.5

3.1
3.2
3.3

4.1
4.2
4.3
4.4
4.5
4.6
4.7
4.8
4.9

51
52
53

6.1
6.2

7.1
7.2
7.3
7.4

8.1
8.2
8.3
8.4
8.5
8.6
8.7



2018

89

810
811

812

813

8.8
8.9
8.10
8.11

9.1
9.2
9.3

11.1
11.2
11.3
11.4
115
11.6
11.7
11.8

12.1
12.2

13.1
13.2
13.3



2018

519945

2015 11 23

330,770,863.20

A

A

C

519945

519944

271,073,488.21

59,697,374.99

O N O OB~ W DN

+4%

64




2018

021-61009999

010-58560666

zhouyg@cxfund.com.cn

tgbfxjdzx@cmbc.com.cn

4007005566

95568

021-61009800

010-58560798

68 9

68 9

200120

100031

www . cxfund.com.cn

68 9

222

30

17




2018

83

3.1.1
2018 2017 2016
A A A C
C C
8,804,040.24 | 1,175,594.71| 16,881,527.89 | 2,034,002.19 73,876,540.54 | 40,332,555.75
11,623,916.43 | 1,563,725.99 | 43,088,245.26 | 7,821,611.02 40,406,275.93 | 33,216,631.81
0.0767 0.0716 0.0227 0.0187 0.0402 0.0614
7.40% 6.96% 2.29% 1.88% 3.89%% 5.91%
7.63% 7.21% 2.33% 1.84% 5.10% 4.61%
3.1.2
2018 2017 2016
2,041,570.70 470,475.12 1,124,155.50 28,768.49 -30,724,113.50 | -7,377,327.63
0.0075 0.0079 0.0075 0.0014 -0.0154 -0.0167

275,793,288.36

60,747,329.93

150,265,167.70

20,937,033.86

1,963,901,461.68

435,571,244 .27

1.0174

1.0176

1.0075

1.0014

0.9846

0.9833
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3.1.3
2018 2017 2016
16.46% 14.88% 8.21% 7.15% 5.75% 5.22%

A

3.04% 0.06% 1.72% 0.02% 1.32% 0.04%

5.26% 0.07% 3.46% 0.02% 1.80% 0.05%

7.63% 0.07% 6.98% 0.02% 0.65% 0.05%

15.75% 0.08% 22.46% 0.02% -6.71% 0.06%

16.46% 0.07% 23.35% 0.02% -6.89% 0.05%
C

2.94% 0.06% 1.72% 0.02% 1.22% 0.04%

5.06% 0.07% 3.46% 0.02% 1.60% 0.05%

7.21% 0.07% 6.98% 0.02% 0.23% 0.05%
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2018 0.670 9,856,105.84 136,342.00 9,992,447.84
2017 - - - -
2016 0.740 29,830,545.16 37,876,365.31 67,706,910.47
1.410 39,686,651.00 38,012,707.31 77,699,358.31
C
10
2018 0.560 741,604.53 429,262.23 1,170,866.76
2017 - - - -
2016 0.700 4,011,080.29 35,742,876.82 39,753,957.11
1.260 4,752,684.82 36,172,139.05 40,924,823.87

11

4.8
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31.21% 15.15%

4.54%

2018 12 31
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10
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172

0.67

9,992,447.84

0.56

1,170,866.76

100%

17

2018 12 13 2018 12 13
9,856,105.84 136,342.00
2018 12 13 2018 12 13
741,604.53 429,262.23
1
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2018 12 31

2018 12 31 2017 12 31
74.7.1 3,735,295.15 2,397,412.04
7,711,229.37 6,191,041.22
6,269.32 109,972.06
74.7.2 247,697,594.80 153,809,628.70
247,697,594.80 153,809,628.70
7473 - -
7474 125,562,428.34 4,992,127.49
7475 4,347,739.65 4,967,721.35
7.4.7.6 - -
389,060,556.63 172,467,902.86

2018 12 31 2017 12 31
7473 - -
52,000,000.00 -
42,176.05 -
129,083.44 649,616.71
36,881.01 185,604.77
11,392.49 62,329.20
1.4.7.7 11,475.97 49,150.62
49,604.03 -

10,325.

35

22
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7478

229,000.00

319,000.00

52,519,938.34

1,265,701.30

7.4.7.9 330,770,863.20 170,049,277.57
7.4.7.10 5,769,755.09 1,152,923.99
336,540,618.29 171,202,201.56
389,060,556.63 172,467,902.86
2018 31 A 1.0174
C 1.0176 330,770,863.20
A 271,073,488.21 C 59,697,374.99
2018 1 1 2018 12 31
2018 1 1 2018 | 2017 1 1

12 31 2017 12 31
18,577,429.40 88,103,941.88
14,058,252.78 153,686,546.14
7.4.7.11 149,902.62 368,851.00
13,697,971.35 139,334,925.66
210,378.81 13,982,769.48
‘o 1,306,368.76 -97,747,256.64
7.4.7.12 - -
7.4.7.13 1,296,271.67 -97,590,656.64
7.4.7.13.5 - -
7.4.7.14 - -

7.4.7.15 10,097.09
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64
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5. 7.4.7.18
4,800.39 170,326.18
5,389,786.98 37,194,085.60
1 7.4.10.2.1 1,256,543.84 16,150,644.36
2 7.4.10.2.2 359,012.59 4,614,469.89
3 7.4.10.2.3 90,054.87 1,667,845.16
4 7.4.7.19 9,539.18 63,725.18
5 3,363,310.64 14,338,797.50
3,363,310.64 14,338,797.50
6 44,494.24 -
7 7.4.7.20 266,831.62 358,603.51
13,187,642.42 50,909,856.28
13,187,642.42 50,909,856.28

2018 2018 12 31
2018 1 1 2018 12 31

170,049,277.57 1,152,923.99 171,202,201.56

13,187,642.42

13,187,642.42

o 160,721,585.63 2,592,503.28 |  163,314,088.91
214,994,177.85 3,450,953.27 |  218,445,131.12
-54,272,592.22 -858,449.99 |  -55,131,042.21

-11,163,314.60

-11,163,314.60

24

64




2018

330,770,863.20

5,769,755.09
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0.40%
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[2008]1
[2016]36 [2016]140
[2017]56
[2017]90
1 (
2018 1 1
2)
3) 20%
2018 12 31 2017 12 31
3,735,295.15 2,397,412.04
1 - -
1-3 - -
3 - -
3,735,295.15 2,397,412.04

31 64
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2018 12 31

125,020,601.70 126,468,594.80 1,447,993.10
122,962,387.15 121,229,000.00 -1,733,387.15
247,982,988.85 247,697,594.80 -285,394.05
247,982,988.85 247,697,594 .80 -285,394.05
2017 12 31
18,244,534.67 17,464,828.70 -779,705.97
139,041,295.55 136,344,800.00 -2,696,495.55
157,285,830.22 153,809,628.70 -3,476,201.52
157,285,830.22 153,809,628.70 -3,476,201.52

2018 12 31

32
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1,863,500.00

1,863,500.00

1,863,500.00

2018 12 31
125,562,428.34 -
125,562,428.34 -

2017 12 31
4,992,127.49 -
4,992,127.49 -

2018 12 31 2017 12 31

3,490.28 386.65
2,774.30 2,107.01
4,139,533.57 4,953,234.62
199,317.72 11,968.77
2,623.78 24.30
4,347,739.65 4,967,721.35

33 64
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2018 12 31 2017 12 31
11,475.97 49,150.62
11,475.97 49,150.62

2018 12 31 2017 12 31
9,000.00 9,000.00
180,000.00 260,000.00
40,000.00 50,000.00
229,000.00 319,000.00

A
2018 1 1 2018 12 31

149,141,012.20

149,141,012.20

167,183,529.03

167,183,529.03

-45,251,053.02

-45,251,053.02

271,073,488.21

34 64

271,073,488.21
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47,810,648.82

47,810,648.82

-9,021,539.20

-9,021,539.20

59,697,374.99

59,697,374.99

2,504,334.04

-1,380,178.54

1,124,155.50

8,804,040.24 2,819,876.19 11,623,916.43
725,644.26 1,238,531.80 1,964,176.06
982,324.91 1,696,959.47 2,679,284.38
-256,680.65 -458,427.67 -715,108.32

-9,992,447.84

35

64

-9,992,447.84
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149,902.62

368,851.00

36
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2018 1 1 2018 122017 1 1 2017 12
31 31
10,097.09 -156,600.00
2018 1 1 2018 12| 2017 1 1 2017 12
31 31

3,190,807.47

32,011,526.20

3,190,807.47

32,011,526.20

17,200.00

-17,200.00

17,200.00

-17,200.00

3,208,007.47

31,994,326.20

37 64
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2018 12 |2017 2017 12 31
4,800.39 170,326.18
4,800.39 170,326.18

1.5%

2018 12 2017 2017 12 31
1,564.18 5,396.67
7,975.00 58,328.51
9,539.18 63,725.18

2018 12 2017 12

40,000.00 50,000.00

180,000.00 260,000.00

36,000.00 36,000.00

10,831.62 12,550.95

- 52.56

266,831.62 358,603.51
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192,526,048.10 69.74% 874,239,066.43 91.48%
2018 1 1 2018 12 31 2017 1 1 2017 12 31
3,788,900,000.00 82.81% 6,671,800,000.00 93.82%
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2018 1 1 2018 12 31

A C
- 98.78 98.78
- 20,994.55 20,994.55
- 117.48 117.48
- 21,210.81 21,210.81

2017 1 1 2017 12 31

A c
- 7,506.04 7,506.04
- 1,444,493.46 1,444,493.46
- 40.15 40.15
- 1,452,039.65 1,452,039.65
A 7
x 0.40%
C =

x 0.40%+

2018 1 1 2018 12 31

2017 1 1 2017 12 31

- - - 270,021,000.00 | 183,931.90
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2018 1 1 2018 12 31 2017 1 1 2017 12 31
3,735,295.15 30,403.99 2,397,412.04 287,457.80
2018 12 31 1,747,483.82 (2017 12

31 6,191,041.22 )
A
10
2018 12 |2018 12
1 3 3 0.670  |9,856,105.84 | 136,342.00 [9,992,447.84
- - 0.670  |9,856,105.84 | 136,342.00 [9,992,447.84
c

42

64



2018

10

2018 12 2018 12
0.560 741,604.53 | 429,262.23 1,170,866.76
13 13
- - 0.560 741,604.53 | 429,262.23 |1,170,866.76
2018 12 31
2018 12 31
52,000,000.00 2009 1 2 2009 1 3

43
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10%

10%

2018

12

31

2017

12

31
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2018

AAA 88,113,648.00 19,894.00
AAA 159,583,946.80 153,789,734.70
0.00 0.00

247,697,594 .80 153,809,628.70

45 64




2018

2018 12| 6 6 -1 1-5 5
31
3,735,295.15 - - - -| 3,735,295.15
7,711,229_37 - - - -l 7,711,229.37
6,269.32 - - - - 6,269.32

16,818,500.00

212,859,094 .80

18,020,000.00

247,697,594.80

125,562,428.34

46 64

125,562,428.34
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6,191,041.22

6,191,041.22

54,067.06

55,905.00

109,972.06

21,609,939.00

75,706,689.70

56,493,000.00

153,809,628.70

4,992,127.49

4,992,127.49

4,967,721.35

4,967,721.35

35,244,586.81

75,706,689.70

56,493,000.00

5,023,626.35 172,467,902.86

- - - -|  649,616.71 649,616.71
- - - -|  185,604.77 185,604.77
- - - - 62,329.20 62,329.20
- - - - 49,150.62 49,150.62
- - - -/ 319,000.00 319,000.00
- - - -1 1,265,701.30, 1,265,701.30

35,244,586.81

75,706,689.70

56,493,000.00

3,757,925.05 171,202,201.56

2017 12 31
2018 12 31
27 1,272,435.94 833,678.58
27 -1,272,435.94 -833,678.58

47 64
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VaR(Value at Risk)

12 31
2018 12 31 2017 12 31
%
%

247,697,594.80  73.60 153,809,628.70 89.84

247,697,594.80  73.60 153,809,628.70 89.84
@
(@)
(0)
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12

(1)
2018

31

(i)

Giii)

)

12

31

247,697,594.80

153,809,628.70
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2018

50

64

247,697,594.80

63.67



2018

W iIN |-

4 227,695,594.80 67.66
5 - -
6 20,002,000.00 5.94
7 - -
8 - -
9 - -
10 247,697,594.80 73.60
1 101678004 |16 MTNOO1 200,000 20,002,000.00 5.94
2 136057 15 01 150,000 15,243,000.00 4.53
3 136013 15 150,000 15,180,000.00 4.51
4 122377 14 150,000 15,169,500.00 4.51
5 136283 16 01 150,000 14,803,500.00 4.40

51

64




2018

52
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2018

53

64

6,269.32




2018

89
)
263 1,030,697.67 | 249,267,559.38 91.96% | 21,805,928.83 8.04%
2,708 22,044.82 52,738.72 0.09% | 59,644,636.27 | 99.91%
2,971 111,333.18 | 249,320,298.10 75.38% | 81,450,565.10 | 24.62%

A 0.00 0.00%

C 1,031.34 0.00%

1,031.34 0.00%

54 64
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810

2015

11

23

914,958,251.65

567,913,667.41

149,141,012.20

20,908,265.37

167,183,529.03

47,810,648.82

45,251,053.02

9,021,539.20

271,073,488.21

59,697,374.99
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2018

811

2018 8 28

2018 4 19

40,000.00
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83,551,278.48

30.26%

786,706,000.00

17.19%
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192,526,048.100 69.74%  [3,788,900,000.00 82.81% - -

1 1 1
<1998>29
[2007]48
2018 1 1
2017 12 31
2018 1 4
2018 1 5

58 64
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4 2018 2018 1 6
5 2018 1 16
6 2018 1 20
2017 4
7 2018 2 1
8 2018 2 2
9 2018 2 6
10 2018 2 7
11 2018 2 10
53
12 2018 3 24
13 2018 3 24
14 2018 3 24
15 2018 3 29
16 2018 3 29
17 2018 3 30

59
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18

2017

60
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32 2018 6 28

33 2018 6 30

34 2018 6 30
2018 6 30

35 2018 7 4

36 2018 7 5

37 2018 2018 7 6
2

38 2018 7 11

39 2018 7 12

40 2018 7 20

2018 2
41 2018 8 2
42 2018 8 28

61

64




2018

45 2018 9 1
46 2018 9 22
47 2018 9 29
48 2018 10 9
49 2018 10 12
50 2018 10 13
51 2018 10 25
2018 3
52 2018 11 8
53 2018 12 11
54 2018 12 13
55 2018 12 21
56 2018 12 27
57 2018 12 28
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2018

20%

2018 1
2018
23

1
12

49,598,315.86

0.00

0.00

49,598,315.86

14._.99%
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http://www.cxfund.com.cn

2019 3 29
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