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2013 2 4
3
2016 2 4 A
LOF
2016 6 24 LOF
A 2016 6 21
LOF
LOF ¢

2.2

69




(LOF)2019

2.3
021-61009999 021-61618888
zhouyg@cxfund.com.cn hub5@spdb.com.cn
4007005566 95528
021-61009800 021-63602540
12
68 9
689
68 9
200120 200001
2.4
www . cxfund.com.cn
68 9
12
2.5
100 50
17




(LOF)2019

83
3.1
3.1.
1
2019 2018 2017
LOF LOF
LOF C LOF C LOF A LOF C
A A
10,964,835.0 | -323,692. 14,580,950.5
7,141.26 717,272.47 | 4,173,209.33
1 66 1
10,668.2 | 19,629,105.7 | 286,812.0 | 10,797,767.6 15,411,058.9
4,096,786.01
6 4 6 4 8
0.0752 0.0758 0.0621 0.0346 0.0151 0.0120
8.5% 8.55% 7.90% 4.13% 1.94% 1.46%
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9.36% 8.89%

8.60% 4.46%

1.83% 1.47%

2019

2018

2017

19,958.7 | 22,668,150.9
0 2

11,687,939.6

8,759.04
6

27,026,412.8

7,569,959.96 4

0.1014 0.0879

0.0557 0.0454

0.0357 0.0337
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183,012. | 242,305,882. | 133,713.1 | 221,905,710. | 165,956,278. | 662,160,544.
47 08 6 76 22 70
0.9298 0.9392 0.8502 0.8625 0.7829 0.8257
3.1.
3
2019 2018 2017
24.13% 17.80% 13.50% 8.18% 4.51% 3.56%
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§7
7.1
(LOF)
2019 12 31
2019 12 31 2018 12 31
7.4.7.1 11,612,015.66 3,430,260.54
604,174.45 -
14,816.62 234.50
7.4.7.2 268,257,929.48 268,911,003.30
268,257,929.48 268,911,003.30
7.4.7.3 - -
7.4.7.4 - -
3,216,566.52 186,701.12
7.4.7.5 3,795,314.24 6,795,472.77
14,003.20 12.00
7.4.7.6 - -
287,514,820.17 279,323,684.23
2019 12 31 2018 12 31
7.4.7.3 - -
36,837,729.87 54,699,746.75
6,330,512.27 605,307.26
829.86 -
140,864.53 132,187.41
40,247.03 37,767.84
70,392.96 66,053.72
7.4.7.7 7,103.84 25,837.85
1,411,439.42 1,442,669.19
3,305.84 31,190.29
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7.4.7.8 183,500.00 243,500.00
45,025,925.62 57,284,260.31
7.4.7.9 192,925,812.19 192,354,930.52
7.4.7.10 49,563,082.36 29,684,493.40
242,488,894.55 222,039,423.92
287,514,820.17 279,323,684.23
2019 12 31 LOF A 0.9298
LOF C 0.9392 258,201,116.43 LOF A
196,834.85 LOF C  258,004,281.58
7.2
(LOF)
2019 1 1 2019 12 31
2019 1 1 2018 1 1
2019 12 31 2018 12 31
24,065,750.68 16,617,028.77
1. 10,850,723.40 16,473,382.83
7.4.7.11 154,478.00 197,586.17
10,689,752.57 16,000,690.78
6,492.83 275,105.88
2. e 4,541,358.37 -10,565,343.17
7.4.7.12 _ _
7.4.7.13 4,541,358.37 -10,565,343.17
7.4.7.13.5 - -
7.4.7.14 - _
7.4.7.15 - _
7.4.7.16 - -
3. 7.4.7.17
o 8,667,797.73 10,690,999.89
4. 13 _'I'I
24 69
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5. “ o 7.4.7.18
5,871.18 17,989.22
4,425,976.68 5,532,449.07
1 7.4.10.2.1 1,607,522.06 1,851,744.69
2 7.4.10.2.2 459,292.06 529,069.94
3 7.4.102.3 803,328.12 913,788.92
4 7.4.7.19 10,615.23 18,751.67
5 1,229,096.94 1,822,436.72
1,229,096.94 1,822,436.72
6 32,641.43 51,647.17
7 7.4.7.20 283,480.84 345,009.96
. 19,639,774.00 11,084,579.70
) 19,639,774.00 11,084,579.70

7.3

(LOF)
2019 1 1 2019 12

25

69
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192,925,812.19

49,563,082.36

242,488,894.55

2018 1 1 2018 12 31
757,566, 766.32 70,550,056.60 |  828,116,822.92
- 11,084,579.70 11,084,579.70
. -565,211,835.80 -51,950,142.90 | -617,161,978.70
64,092,108.01 7,652,278.51 71,744,386.52
-629,303,943.81 -59,602,421.41 | -688,906,365.22
192,354,930.52 29,684,493.40 |  222,039,423.92
7.1 7.4
7.4
7.4.1
LOF (X3 9
>> [2012]1708
2013 2 4
695,708,650.10 2016 2 5
3
26 69
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(€)) < 2015 1
> ( [2014]24 )

(

7.4.5
7.4.5.1
7.4.5.2
7.4.5.3
7.4.6
7.4.6.1
2008 4 24
3%o 1%
2008 9 19
[2005]103
7.4.6.2
[2016]36
2016 5 1
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2018

1

1

3%

[2016]46

[2016]70

[2016]140

[2017]56
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1
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2005]103
7.4.7.1 L ]

[2008]132

10 9

[2012]85
2013 1 1
1 1
1 1 1 50%

1 25% 20%

[2015]101

2005 9 8

7.4.7

7.4.7.1

2019 12 31 2018 12 31

11,612,015.66 3,430,260.54
1 _ _
1-3 - -
3 - -

11,612,015.66 3,430,260.54
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109,342,676.81 117,282,929.48 7,940,252.67
153,222,128.86 150,975,000.00 -2,247,128.86
262,564 ,805.67 268,257,929.48 5,693,123.81
262,564 ,805.67 268,257,929.48 5,693,123.81
2018 12 31
31,533,217.11 31,590,003.30 56,786.19
240,352,460.11 237,321,000.00 -3,031,460.11
271,885,677.22 268,911,003.30 -2,974,673.92
271,885,677.22 268,911,003.30 -2,974,673.92
7.4.7.3
/
7.4.7.4
7.4.7.4.1
7.4.7.4.2
7.4.7.5
2019 12 2018 12 31
2,316.23 4,228.35

37

69
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304.70

3,792,691.66

6,791,244 31

1.65

0.11

3,795,314.24

6,795,472.77

7.4.7.6
7.4.7.7
2019 12 31 2018 12 31
7,103.84 25,837.85
7,103.84 25,837.85
7.4.7.8
2019 12 31 2018 12 31
13,500.0 13,500.00
50,000.0 50,000.00
120,000.0 180,000.00
183,500.0 243,500.00
7.4.7.9
LOF A
2009 1 1 2019 12 31
157,279.95 121,656.11
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333,444 .63 257,923.78
‘o -293,889.73 -227,325.92
- / - -
/ - -
196,834.85 152,253.97
LOF C
2019 1 1 2019 12 31
257,280,546.20 192,233,274.41
28,287,042.77 21,135,591.37
- -27,563,307.39 -20,595,307.56
- / - -
/ - -
258,004,281.58 192,773,558.22
7.4.7.10
LOF A
8,759.04 3,298.01 12,057.05
7,141.26 3,527.00 10,668.26
4,058.40 3,974.79 8,033.19
24,570.53 11,453.97 36,024.50
-20,512.13 -7,479.18 -27,991.31
19,958.70 10,799.80 30,758.50
LOF C

11,687,939.66

17,984,496.69

29,672,436.35

10,964,835.01

8,664,270.73

19,629,105.74

15,376.25

215,405.52

230,781.77

39

69
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1,639,929.82

2,182,798.53

3,822,728.35

-1,624,553.57

-1,967,393.01

-3,591,946.58

22,668,150.92

26,864,172.94

49,532,323.86

7.4.7.11
2009 1 1 2019 2018 1 1 2018 12
12 31 31
146,094 .32 192,695.23
7,851.55 2,848.79
532.13 2,042.15
154,478.00 197,586.17
7.4.7.12
7.4.7.12.1 —_—
7.4.7.13
7.4.7.13.1
2019 1 1 2019 2018 1 1 2018
12 31 12 31
4,541,358.37 -10,565,343.17
4,541,358.37 -10,565,343.17
7.4.7.13.2 o
2019 1 1 2019 2018 1 1 2018

12 31

12 31

416,627,325.48

1,061,437,294.49

40 69
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400,202,199.12

1,041,201,496.97

11,883,767.99

30,801,140.69

4,541,358.37

-10,565,343.17

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

7.4.7.15.2

7.4.7.16

7.4.7.17

2009 1 1 2019
12 31

8,667,797.73

8,667,797.73

41 69

2018

12

1

1 2018

31
10,690,999.89
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3. - -
8,667,797.73 10,690,999.89
7.4.7.18
2009 1 1 2019 2018 1 1 2018 12
12 31 31
5,871.18 17,989.14
- 0.08
5,871.18 17,989.22
7
25%
7.4.7.19
2009 1 1 2019 2018 1 1 2018 12
12 31 31
5,600.26 426.67
5,014.97 18,325.00
10,615.23 18,751.67
7.4.7.20

2009 1 1 2019

2018 1 1 2018

12 31 12 31
50,000.00 50,000.00
120,000.00 180,000.00
36,000.00 36,000.00
60,000.00 60,000.00
17,480.84 19,009.96
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43
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7.4.10.1.3
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0.20%
H=E>< /
H
E
7.4.10.2.3
2019 1 1 2019 12 31
LOF LOF
A C
- 780,089.46 780,089.46
} 7,308.67 7,308.67
- 210.63 210.63
- 787,608.76 787,608.76
2018 1 1 2018 12 31
LOF LOF
A C
- 887,073.94 887,073.94
- 8,507.79 8,507.79
_ 817.43 817.43
- 896,399.16 896,399.16
C 0.35% C
0.35Y%
H=E>=<C /
H ¢
E ¢
7.4.10.3 ( )
2019 1 1 2019 12 31

45
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2018 1 1 2018 12 31

- 5,583,846.85 - - - -

7.4.10.4

7.4.104.1

7.4.10.4.2

7.4.10.5

7.4.10.5.1

2009 1 1 2019 12 31

LOF A LOF

2018 1 1 2018 12 31
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LOF A LOF C
- 7,088,523.19
/ - -
- 7,088,523.19
- 0.00
- 0.00%
1 / /
2
7.4.10.5.2
7.4.10.6
2009 1 1 2019 12 31 2018 1 1 2018 12 31
11,612,015.66 146,094 .32 3,430,260.54 192,695.23
2019 12 31
“* 7 2018 12 31
7.4.10.7
7.4.10.8

7.4.11

47

69
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7.4.12 2019 12 31
7.4.12.1 /
7.4.12.1.1
2019|2020
12 1
110065 N 100.00 100.00 | 390 39,000.00 |39,000.00
2019|2020
12 1
113029 5| 7 100.00 100.00 | 1,090 | 109,000.00 [109,000.00
2019 |2020
12 1
113554 5| 10 100.00| 100.00 | 250 25,000.00 |25,000.00
2019 |2020
12 1
128084 5| 10 100.00| 100.00 | 550 55,000.00 |55,000.00
2019 |2020
12 1
128085 5| s 100.00 100.00 | 690 69,000.00 |69,000.00
7.4.12.2
7.4.12.3
7.4.12.3.1
2019 12 31
20,087,729.87
19
190304 o 2020 1 7 100.17 100,000 | 10,017,000.00
18
101800469 20200 1 6 104.34 104,000 |  10,851,360.00

MTNOO1

48

69
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204,000

20,868,360.00

7.4.12.3.2
2019 12 31
16,750,000.00
/
7.4.12.3.3
7.4.13

7.4.13.1

2020

49

1

69

3
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10%

10%

7.4.13.2.1
2019 12 31 2018 12 31
A-1 0.00 0.00
A-1 0.00 0.00
10,017,000.00 20,086,000.00
10,017,000.00 20,086,000.00
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2019 12 31 2018 12 31
AAA 52,113,251.36 60,925,408.30
AAA 183,531,723.12 147,513,595.00
22,595,955.00 40,386,000.00
258,240,929.48 248,825,003.30
7.4.13.2.5
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7.4.13.2.6

7.4.13.3

7.4.13.3.1

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

2019
31

12

1-5

51

69




(LOF)2019

11,612,015.66

11,612,015.66

604,174.45

604,174.45

14,816.62

14,816.62

60,339,902.24

60,061,970.94

137,747,056.

10,109,000.00

268,257,929.4
8

3,216,566.52

3,216,566.52

3,795,314.24

3,795,314.24

14,003.20

14,003.20

72,570,908.97

60,061,970.94

137,747,056.

10,109,000.00

7,025,883.96

287,514,820.1
4

36,837,729.87

36,837,729.87

_ - - 6,330,512.27] 6,330,512.27
i - - 829.86 829.86
i - - 140,864.53  140,864.53
i _ - 40,247.03  40,247.03
i _ - 70,392.96 70,392.96
i _ - 7,103.84 7,103.84
i _ - 3,305.84 3,305.84
i _ - 1,411,439.42 1,411,439.42)
_ _ - 183,500.00  183,500.00
36,837,729.87 - -| 8,188,195.75 45,025,925.62

35,733,179.10

60,061,970.94

137,747,056.

10,109,000.00

-1,162,311.79

242,488,894.5
5

2018
31

12

1-5

3,430,260.54

3,430,260.54

234.50

234.50

45,614,562.90

1,523,375.00

221,773,065.

268,911,003.3
0

186,701.12

186,701.12

6,795,472.77

6,795,472.77

12.00

12.00
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49,045,057.94

1,523,375.00) 221,773,065.4

6,982,185.

89

279,323,684.2
3

54,699,746.75

54,699,746.75

605,307.

26

605,307.26

132,187.

41

132,187.41

37,767.

84

37,767.84

66,053.

72

66,053.72

25,837.

85

25,837.85

31,190.

29

31,190.29

1,442,669.

19

1,442,669.19

243,500.

00

243,500.00

54,699,746.75

2,584,513.

56

57,284,260.31

-5,654,688.81

1,523,375.00) 221,773,065.4

4,397,672

33

222,039,423.9
2

7.4.13.4.1.2

2019

12 31

2018

12 31

27

2,264,479.77

1,491,469.96

27

-2,264,479.77

-1,491,469.96

7.4.13.4.2

7.4.13.4.3

53

69




(LOF)2019

VaR (Value at Risk)

7.4.13.4.3.1
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266,963,208.30 0.00

7.4.14.1.2.2
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8.1

§8

56
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8.4.3
8.5
1 10,109,000.00 4.17
2 - -
3 22,503,955.00 9.28
22,503,955.00 9.28
4 67,626,296.50 27.89
5 - -
6 60,434,000.00 24.92
7 101,712,677.98 41.95
8 5,872,000.00 2.42
9 - -
10 268,257,929.48 110.63
8.6
1 101800469 | 18 MTNOO1 200,000 20,868,000.00 8.61
2 1680022 16 200,000 15,816,000.00 6.52
3 1680350 16 200,000 15,414,000.00 6.36
4 1680290 16 200,000 15,044,000.00 6.20
5 018007 1801 123,940 12,486,955.00 5.15
8.7
8.8

8.9

57

69
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8.10
8.10.1

8.10.2

8.11

8.11.1

8.11.2

8.11.3

8.12

8.12.1

8.12.2

8.12.3

14,816.62

3,216,566.52

3,795,314.24

14,003.20

O (X[ Q[N |k~ W[N]~

7,040,700.58
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(LOF)2019

8.12.4
1 128068 7,374,120.00 3.04
2 128058 5,206,960.00 2.15
3 110042 4,266,405.00 1.76
4 113025 4,167,720.00 1.72
5 123009 3,484,582.71 1.44
6 113537 3,339,900.00 1.38
7 128061 3,236,062.50 1.33
8 110048 3,091,620.00 1.27
9 110057 3,079,684.00 1.27
10 113530 3,016,627.40 1.24
11 113519 2,820,300.00 1.16
12 123028 2,050,642.50 0.85
13 113008 1,980,435.60 0.82
14 123020 1,847,300.00 0.76
15 123017 1,710,600.00 0.71
16 123022 1,704,411.15 0.70
17 113509 1,660,014.90 0.68
18 110050 1,642,940.00 0.68
19 128064 1,444,861.88 0.60
20 127012 1,375,080.00 0.57
21 127011 1,367,984.40 0.56
22 113021 1,357,680.00 0.56
23 123016 1,014,198.90 0.42
24 128054 627,600.00 0.26
25 110043 442,520.00 0.18
26 123007 225,120.00 0.09
27 113019 96,795.00 0.04
28 123003 66,115.00 0.03
8.12.5

8.12.6
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(LOF)2019

89
9.1
)
LOF 69 2,852.68 0.00 0.00% 196,834.85 100.00%
A
LOF 399 646,627.27 | 249,523,731.91 96.71% 8,480,549.67 3.29%
C

468 551,711.79 | 249,523,731.91 96.64% 8,677,384.52 3.36%

9.2
281,437.00 28.70%
135,437.00 13.81%
83,228.00 8.49%
4 82,616.00 8.42%
5 67,720.00 6.91%
6 67,720.00 6.91%
7 41,850.00 4.27%
8 35,382.00 3.61%
9 30,838.00 3.14%
10 30,000.00 3.06%

9.3
LOF A 0.00 0.00%
LOF C 0.00 0.00%
0.00 0.00%
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9.4

LOF

LOF

LOF

LOF
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(LOF)2019

810
LOF LOF
C
2016F2A5H - 301,618,736.19
157,279.95 257,280,546.20
333,444.63 28,287,042.77
293,889.73 27,563,307.39

nn

196,834.85

258,004,281.58
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(LOF)2019

811
11.1

11.2
11.2.1

2009 3 2

11.2.2

11.3

11.4

11.5

50,000.00

11.6

11.7
11.7.1
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(LOF)2019

11.7.2
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(LOF)2019

2019 1 24
5

2019 3 1
6

2019 3 2
7

LOF

2019 3 20
8 2019 1

2019 3 25
9

2019 3 28
10
" (LOF) 2018 2019 3 29

2019 4 8
12

2019 4 15
13
y (LOF) 2019 2019 4 22

2019 4 26
15

2019 5 7
16

2019 5 22
17

2019 6 26
18

2019 6 27
19
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(LOF)2019

2019 2019 7 1
20
30
’ (LOF) 2019 2019 7 18
29 (LOF) 2019 2019 8 27
LOF
2019 9 17
23 2019 2
2019 9 25
24
LOF 2019 2019 10
25
23
2019 2019 10
26
23
2019 12
27
30
2019 12
28 66
31
66 2019 12
29
31
LOF 2019 12
30
31
2019 12
31 LOF
31
2019 12
32 LOF
31
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(LOF)2019

13.1

13.2

13.3

§13

LOF
LOF

LOF

http://www.cxfund.com.cn
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