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§7
7.1
LOF
2019 12 31
2019 12 31 2018 12 31
7.4.7.1 5,787,078.87 5,280,626.99
130,892.22 269,963.48
23,984.02 25,912.81
7.4.7.2 89,911,542.21 63,339,616.92
88,905,742.21 63,339,616.92
1,005,800.00 -
7.4.7.3 - -
7.4.7.4 - -
790,878.20 597,060.04
7.4.7.5 28,853.49 1,359.09
333,950.00 50,918.93
7.4.7.6 - -
97,007,179.01 69,565,458.26
2019 12 31 2018 12 31
7.4.7.3 - -
- 314,661.73
677,347.81 46,427.25
122,148.79 90,892.19
20,358.14 15,148.69
7.4.7.7 63,416.39 87,011.31
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7.4.7.8 110,398.12 140,036.20
993,669.25 694,177.37
74.7.9 84,323,489.41 95,255,008.16
7.4.7.10 11,690,020.35 -26,383,727.27
96,013,509.76 68,871,280.89
97,007,179.01 69,565,458.26
2019 12 31 1.139 84,323,489.41
7.2
LOF
2019 1 1 2019 12 31
2019 1 1 2018 1 1
2019 12 31 2018 12 31

40,510,123.42 -15,089,039.48
1. 55,337.00 77,432.49
7.4.7.11 44,466.31 58,603.99
10,870.69 18,828.50
2. “o 13,541,828.30 -5,411,108.70
7.4.7.12 12,815,062.49 -6,068,244.25
7.4.7.13 - -3,000.00
7.4.7.13.5 - -
7.4.7.14 - -
7.4.7.15 - -
7.4.7.16 726,765.81 660,135.55

3. <771 74.7.17
26,620,990.06 -9,897,157.67
4. {3 _,, - -
5. <<%z 7.4.7.18 291,968.06 141,794.40
2,300,312.72 2,564,877.21
7.4.10.2.1 1,313,731.32 1,300,922.42
7.4.10.2.2 218,955.25 216,820.42
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3 - -
4 7.4.7.19 593,938.87 844,079.78
5 - -
6 - -
7 7.4.7.20 173,687.28 203,054.59
) 38,209,810.70 -17,653,916.69
) 38,209,810.70 -17,653,916.69
7.3
LOF
2009 1 1 2019 12 31

2009 1 1 2019 12 31
95,255,008.16 -26,383,727.27 68,871,280.89
- 38,209,810.70 38,209,810.70
-10,931,518.75 -136,063.08 -11,067,581.83
68,786,507.99 -1,041,785.89 67,744,722.10
-79,718,026.74 905,722.81 -78,812,303.93
84,323,489.41 11,690,020.35 96,013,509.76

2018 1 1 2018 12 31
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50% 1
20%
) 0.10% « D
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1,006,700.00 1,005,800.00 -900.00

73,602,598.98 89,911,542.21 16,308,943.23
2018 12 31

73,651,663.75 63,339,616.92 -10,312,046.83

73,651,663.75 63,339,616.92 -10,312,046.83
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2019 12 31 2018 12 31
398.12 36.20
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110,398.12 140,036.20
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- / - -
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84,323,489.41

84,323,489.41
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7.4.7.10
-25,176,500.35 -1,207,226.92 -26,383,727.27
11,588,820.64 26,620,990.06 38,209,810.70
2,367,276.58 -2,503,339.66 -136,063.08
-15,935,533.05 14,893,747.16 -1,041,785.89
18,302,809.63 -17,397,086.82 905,722.81
-11,220,403.13 22,910,423.48 11,690,020.35
7.4.7.11
209 1 1 2019 12 2018 1 1 2018 12
31 31
40,884.41 53,615.01
3,220.62 4,574.86
361.28 414 .12
44,466.31 58,603.99
7.4.7.12
7.4.7.12.1 —_—
2009 1 1 2019 2018 1 1
12 31 2018 12 31
241,423,982.37 347,469,056.22
228,608,919.88 353,537,300.47
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2019 1 1 2019
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-3,000.00
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7.4.7.13.4
7.4.7.13.5
7.4.7.14
7.4.7.14.1
7.4.7.15
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2009 1 1 2019 2018 1 1 2018 12
12 31 31
726,765.81 660,135.55
726,765.81 660,135.55
7.4.7.17
2009 1 1 2018 1 1 2018
2019 12 31 12 31
1. 26,620,990.06 -9,897,157.67
— 26,621,890.06 -9,897,157.67
— -900.00 -
2. - -
3. - -
26,620,990.06 -9,897,157.67
7.4.7.18
209 1 1 2019 2018 1 1 2018 12
12 31 31
291,968.06 127,657.80
- 14,136.60
291,968.06 141,794.40
1 30
30 3 75%
50%
6 25%
2 25%
7
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2019 1 1 2019 12 2018 1 1 2018 12
31 31
593,938.87 844,079.78
593,938.87 844,079.78
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12 31 31
30,000.00 30,000.00
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5,787,078.87 40,884 .41 5,280,626.99 53,615.01
2019 12 31 130,892.22 (2018 12 31
269,963.48 )
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2019 12 31 -1
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130,892.22 -
23,984.02 -
1,005,800.00 -
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31

6,947,755.11

6

5,280,626.99
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25,912.81
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5,576,503.28
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7.4.13.4.3

VaR (Value at Risk)

12 31
7.4.13.4.3.1
2019 12 31 2018 12 31
%
%
- 88,905,742.21]  92.60 63,339,616.92 91.97
1,005,800.00) 1.05 - -
89,911,542.21  93.64 63,339,616.92 91.97
7.4.13.4.3.2
95
2019 12 2018 12
31 31
VaR 3.89% 2018 12 -3,733,179.65 -3,084,671.29
31 VaR  4.48%)

VaR

95%

2018
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7.4.14
@
@

(0)
(1)
2019 12 31
88,899,164.17

( 2018 12 31

(i)

(i)

@

46
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1,012,378.04

63,339,616.92
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§8
8.1
%

88,905,742.21 91.65
88,905,742.21 91.65
1,005,800.00 1.04
1,005,800.00 1.04
5,917,971.09 6.10
1,177,665.71 1.21
97,007,179.01 100.00

8.2

8.2.1

C 75,358,844.17 78.49
D - -
E - -
F 336,400.00 0.35
G - -
H - -
1 - -
J - -
K - -
L - -
M - -
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N 6,578.04 0.01
0 - -
P - -
Q 13,203,920.00 13.75
R - -
S - -
88,905,742.21 92.60
8.2.2
8.3

1 600276 66,012 5,777,370.24 6.02
2 300347 86,000 5,430,900.00 5.66
3 300357 113,108 4,993,718.20 5.20
4 000661 11,000 4,917,000.00 5.12
5 300529 66,000 4,741,440.00 4.94
6 300003 143,000 4,730,440.00 4.93
7 603658 46,003 4,433,769.14 4.62
8 300122 85,000 4,221,100.00 4.40
9 300142 128,000 4,152,320.00 4.32
10 002007 117,091 4,115,748.65 4.29
11 300482 78,000 4,038,060.00 4.21
12 002821 31,035 4,019,032.50 4.19
13 600763 38,000 3,896,140.00 4.06
14 300015 98,000 3,876,880.00 4.04
15 300558 58,000 3,810,600.00 3.97
16 300595 80,087 3,790,517.71 3.95
17 000739 290,000 3,761,300.00 3.92
18 300016 388,000 3,488,120.00 3.63
19 603520 78,020 3,315,850.00 3.45
20 300601 36,000 3,160,440.00 3.29
21 300463 88,000 2,373,360.00 2.47
22 300206 100,000 722,000.00 0.75
23 002020 38,000 408,120.00 0.43
24 002262 30,000 348,900.00 0.36
25 603368 10,000 336,400.00 0.35
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26 002972 1,075 21,532.25 0.02
27 603109 684 18,105.48 0.02
28 002973 1,146 6,578.04 0.01
8.4
8.4.1 2% 20
1 000739 9,663,585.00 14.03
2 002821 9,620,558.65 13.97
3 603658 8,267,985.69 12.00
4 002675 7,651,945.00 11.11
5 603368 7,584,071.66 11.01
6 300463 7,314,380.00 10.62
7 300558 7,210,425.00 10.47
8 603939 7,049,913.00 10.24
9 300016 6,637,223.82 9.64
10 002007 6,037,715.08 8.77
11 300142 5,797,357.00 8.42
12 002653 5,350,591.84 777
13 002223 5,191,298.00 7.54
14 300206 5,162,485.00 7.50
15 600285 5,049,028.00 7.33
16 002262 4,822,584.00 7.00
17 300009 4,754,498.60 6.90
18 603883 4,646,446.00 6.75
19 300122 4,132,332.00 6.00
20 002332 4,058,738.00 5.89
21 600535 3,896,957.80 5.66
22 600529 3,809,744.60 5.53
23 300015 3,669,912.10 5.33
24 600062 3,669,228.00 5.33
25 300406 3,515,974.00 5.11
26 300482 3,499,421.00 5.08
27 000963 3,326,788.00 4.83
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28 300595 3,271,931.40 4.75
29 600763 3,159,166.00 4.59
30 002099 3,137,034.00 4.55
31 600557 3,134,034.00 4.55
32 002399 3,128,515.00 4.54
33 002382 3,117,123.00 4.53
34 300396 3,044,737.80 4.42
35 300601 3,041,626.00 4.42
36 603108 2,888,995.20 4.19
37 603520 2,852,286.40 4.14
38 600161 2,810,433.83 4.08
39 002727 2,774,864.00 4.03
40 300584 2,745,503.45 3.99
41 000999 2,705,773.00 3.93
42 300003 2,591,527.00 3.76
43 000538 2,572,285.00 3.73
44 300326 2,531,723.00 3.68
45 600211 2,445,645.00 3.55
46 300529 2,389,966.81 3.47
47 300244 2,305,652.30 3.35
48 600436 2,248,293.00 3.26
49 002020 2,027,778.00 2.94
50 600351 1,814,636.66 2.63
51 300452 1,661,617.16 2.41
52 002737 1,534,431.00 2.23
8.4.2 2% 20
1 002821 8,313,626.05 12.07
2 002675 8,289,477.00 12.04
3 600529 7,587,276.64 11.02
4 300009 7,552,412.43 10.97
5 603939 7,493,616.80 10.88
6 002653 7,465,795.00 10.84
7 603658 7,388,987.65 10.73
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8 603368 6,995,314.19 10.16
9 300595 6,467,756.08 9.39
10 002262 6,324,713.96 9.18
11 000739 6,290,068.82 9.13
12 002223 5,472,232.98 7.95
13 600763 5,451,514.00 7.92
14 300015 5,355,817.00 7.78
15 600285 4,858,759.00 7.05
16 603883 4,738,961.00 6.88
17 300463 4,725,325.06 6.86
18 000538 4,591,663.00 6.67
19 300206 4,570,292.00 6.64
20 000650 4,322,739.00 6.28
21 600535 4,230,840.60 6.14
22 002332 4,152,077.02 6.03
23 002007 4,151,438.97 6.03
24 300122 3,942,842.08 5.72
25 600436 3,740,735.27 5.43
26 002020 3,729,068.50 5.41
27 300529 3,520,362.00 5.11
28 600062 3,499,843.41 5.08
29 000963 3,415,306.00 4.96
30 300406 3,316,207.25 4.82
31 600557 3,257,329.00 4.73
32 600332 3,206,142.30 4.66
33 002382 3,187,036.00 4.63
34 603108 3,137,786.60 4.56
35 600161 3,080,054.00 447
36 600566 3,040,418.36 4.41
37 300584 2,979,773.25 4.33
38 300558 2,978,820.30 4.33
39 002399 2,922,128.00 4.24
40 300396 2,875,178.00 4.17
41 002099 2,814,900.00 4.09
42 601607 2,814,394.00 4.09
43 600771 2,807,289.00 4.08
44 000999 2,794,016.05 4.06
45 300016 2,726,368.00 3.96
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46 002727 2,638,210.00 3.83
47 300244 2,456,376.60 3.57
48 600211 2,346,094.00 3.41
49 300326 2,324,860.41 3.38
50 300142 2,101,055.00 3.05
51 300003 1,914,167.00 2.78
52 300357 1,834,698.00 2.66
53 600351 1,747,558.00 2.54
54 000813 1,714,844.00 2.49
55 300452 1,712,159.00 2.49
56 000661 1,694,245.00 2.46
57 603520 1,537,998.40 2.23
58 002737 1,478,878.00 2.15
8.4.3

227,553,155.11

241,423,982.37

8.5

1 - -
2 - -
3 1,005,800.00 1.05
1,005,800.00 1.05

4 - -
5 - -
6 - -
7 - -
8 - -
9 - -
10 1,005,800.00 1.05

52

63




LOF 2019

8.6

1 108602 1704 10,000 1,005,800.00 1.05

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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8.12

8.12.1

8.12.2

8.12.3
1 23,984.02
2 790,878.20
3 -
4 28,853.49
5 333,950.00
6 -
7 -
8 -
9 1,177,665.71

8.12.4

8.12.5

8.12.6
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LOF 2019

§9
9.1
()
10,852 7,770.32 976.43 0.00% 84,322,512.98 | 100.00%
9.2
1 291,865.00 11.41%
2 203,345.00 7.95%
3 172,813.00 6.76%
4 110,200.00 4.31%
5 102,822.00 4.02%
6 80,000.00 3.13%
7 79,496.00 3.11%
8 73,500.00 2.87%
9 50,001.00 1.96%
10 50,000.00 1.96%
9.3
2,065.80 0.00%
9.4
0
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LOF 2019

§10

206,772,718.31
2015 % 7 A 20 H

95,255,008.16

68,786,507.99

79,718,026.74

nn

84,323,489.41
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811
11.1

11.2

11.2.1

2009 3 2

11.2.2

2019 6 4

11.3

11.4

11.5

30,000.00

11.6

11.7
11.7.1
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LOF 2019

1 311,028,116.96 66.52% 165,249.52 53.13%

1 156,514,315.76 33.48% 145,761.04 46.87%

<1998>29

[2007]48

11.7.2

1,006,700.00 100.00% - - -
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11.8
1 2009 1 1
2018 12 31
5 2019 1 10
( )
3 2019 1 19
LOF 2018
2009 1 22
4
5 2019 3 1
6 2019 3 2
7 LOF 2019 2019 3 5
1
2019 3 28
8
2019 3 29
9 LOF 2018
2019 3 30
10
11 2019 4 8
2019 4 15
12
2019 4 22
13
LOF 2019
2019 4 26
14
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LOF 2019
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LOF 2019

2019 12 30
29
2019 12 31
30
66
2019 12 31
31 66
2019 12 31
32 LOF
2019 12 31
33
LOF
2019 12 31
34
LOF
2019 12 31
35
LOF
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§12

12.1 20%

20%

12.2
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LOF 2019

§13

13.1

2 LOF
3 LOF

4 LOF

13.2

13.3

http://www.cxfund.com.cn

63 63

2020

4

27



