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83
3.1
3.1.1
(2019 1 | (2019
1 - |10 21 2018 2017
2019 12 | - 2019
31 ) [12 31 )
A c A A
12,409,747 L g5 | ~3-069.77 -29,604,7
.95 . 5.56 13.37
14,163,979 197,259.8 -9,594, 89
18.66
.83 9 4.63
0.0006 -0.0105
0.1390 0.0483
0.07% ~1.07%
13.63% 4.58%
-1.09% ~1.31%
13.08% 3.68%
3.12
2019 2018 2017
2,165,393. -8,469,55 -17,830,3
23.66
15 2.29 96.29
~0.0508 ~0.0305
0.0413 0.0495
56,845,375 159,916, 3 566,805, 1
518.66
.26 93.00 19.34
0.9589 0.9695
1.0843 1.0844
3.1.3
2019 2018 2017
8.43% 3.68% -4.11% ~3.05%
C 2019 10 21
2019 10 17
C C
c c A
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2
3
4
3.2
3.2.1
3.69% 0.16% 2.31% 0.19% 1.38% -0.03%
5.08% 0.13% 3.49% 0.22% 1.59% -0.09%
13.08% 0.39% 9.16% 0.29% 3.92% 0.10%
10.37% 0.25% 8.03% 0.27% 2.34% -0.02%
8.43% 0.24% 6.47% 0.26% 1.96% -0.02%
2019
3.68% 0.17% 2.15% 0.18% 1.53% -0.01%
10 21
-2019 12
31
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2003 63
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44,55
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6.1
2020 61399737_B04
6.2
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2019

21 70




2019

@

&)

®

*

®)

2020-04-22

22 70




2019

7.1

§7

2019 12 31

2019 12 31 2018 12 31
7.4.7.1 3,909,218.44 5,542,460.54
627,892.92 120,883.68
15,429.15 7,184._44
7.4.7.2 53,495,418.64 156,923,857.70
15,064,707.00 31,902,400.20
38,430,711.64 125,021,457.50
7.4.7.3 - -
7.4.7.4 - -
- 355,038.04
7.4.7.5 155,402.03 2,212,827.41
7.4.7.6 - -
58,203,361.18 165,162,251.81

2019 12 31 2018 12 31
7.4.7.3 - -
1,096,463.64 4,681,797.73
56,660.50 164,256.77
9,443.43 27,376.11
7.4.7.7 15,610.09 93,417.26
289.60 10.94
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7.4.7.8 179,000.00 279,000.00
1,357,467.26 5,245,858.81
7.4.7.9 52,424,703.60 166,769,895.55
7.4.7.10 4,421,190.32 -6,853,502.55
56,845,893.92 159,916,393.00
58,203,361.18 165,162,251.81

2019 12 31 A 1.0843

52,424,225.31 C 1.0844 478.29

52,424,703.60
7.2
2019 1 1 2019 12 31
2019 1 1 2018 1 1
2019 12 31 2018 12 31
16,710,285.42 5,582,816.93
1. 3,267,275.23 11,577,925.07
74.7.11 112,875.06 320,361.92
3,093,908.33 10,676,912.43
60,491.84 580, 650.72
2. <7 11,688,750.10 -9,342,225.57
7.4.7.12 6,994,258.94 -9,272,058.17
7.4.7.13 4,592,302.96 -841,208.05
7.4.7.13.5 - -
7.4.7.14 - _
7.4.7.15 - _
7.4.7.16 102,188.20 771,040.65
3. 7.4.7.17
T 1,754,248.59 3,267,035.45
4. {3 _'I'I

24
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52,424,703.60 4,421,190.32 56,845,893.92
2018 1 1 2018 12 31
584,635,515.63 ~17,830,396.29 566,805,119.34
- 197,259.89 197,259.89
-417,865,620.08 10,779,633.85 -407,085,986.23
1. 5,615.72 -178.81 5,436.91
2. -417,871,235.80 10,779,812.66 -407,091,423.14
166,769,895.55 -6,853,502.55 159,916,393.00
7.1 7.4
7.4
7.4.1
( (¥4 ,,)
“« - [2016]1575
9 7 1,131,247,451.06
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2018 1 1

3%

7.4.6.3

2011

7.4.6.4

2004 1 1

7.4.6.5

[2016]70

[2016]140
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[2008]132

2008 10 9

[2012]85

2013 1 1
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17,739,632.09 18,645,711.64 906,079.55

19,770,820.00 19,785,000.00 14,180.00

37,510,452.09 38,430,711.64 920,259.55

51,700,464.37 53,495,418.64 1,794,954.27

2018 12 31

33,261,926.64 31,902,400.20 -1,359,526.44

13,217,313.38 13,183,457.50 -33,855.88

110,403,912.00 111,838,000.00 1,434,088.00

123,621,225.38 125,021,457.50 1,400,232.12

156,883,152.02 156,923,857.70 40,705.68
7.4.7.3

/
7.4.7.4
7.4.7.4.1
7.4.7.4.2
7.4.7.5
2019 12 31 2018 31

1,057.06 1,119.48

310.86 59.84

154,026.52 2,211,644.57
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7.59

3.52

155,402.03 2,212,827.41
7.4.7.6
7.4.7.7

2019 12 31 2018 12 31

14,910.09 89,187.83

700.00 4,229.43

15,610.09 93,417.26
7.4.7.8

2019 12 31 2018 12 31

9,000.0 9,000.00

50,000.0 70,000.00

120,000.0 200,000.00

179,000.0 279,000.00
7.4.7.9

A
2009 1 1 2019 12 31

166,769,895.55

166,769,895.55

2,835.15

2,835.15

-114,348,505.39

-114,348,505.39
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/ - -
52,424,225.31 52,424,225.31
c
2019 10 21 2019 12 31
478.29 478.29
- / - -
/ - -
478.29 478.29
1
2 2019 10 17
C 2019 10 21
A
7.4.7.10
A

-8,469,552.29
12,409,747.95

-1,774,802.51

106.09

-1,774,908.60

39

1,616,049.74
1,754,231.88

-1,114,524 .82

23.19

-1,114,548.01
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-6,853,502.55
14,163,979.83

-2,889,327.33

129.28

-2,889,456.61
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1.95 16.71 18.66
21.71 - 21.71
21.71 - 21.71
23.66 16.71 40.37
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4,592,302.96 -841,208.05
7.4.7.13.2
2019 1 1 2019 12 | 2018 1 1 2018 12
31 31
453,231,045.03 987,064,905.77
441,518,997.56 965,268,817.52
7,119,744 .51 22,637,296.30
4,592,302.96 -841,208.05
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

41
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102,188.20 771,040.65
7.4.7.17
2009 1 1 2019 2018 1 1 2018 12
12 31 31
1. 1,754,248.59 3,267,035.45
— 2,234,221.16 -655,672.19
— -479,972.57 3,922,707.64
2. - -
3. - -
1,754,248.59 3,267,035.45
7.4.7.18
2019 1 1 2019 12 018 1 1 2018 12 31
31
11.50 80,081.98
11.50 80,081.98
6
25%
7.4.7.19

2009 1 1 2019 12 2018 1 1 2018 12 31

31
500,627.23
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504,602.23 358,607.12
7.4.7.20
2009 1 1 2019 2018 1 1 2018 12
12 31 31
50,000.00 70,000.00
120,000.00 200,000.00
36,000.00 36,000.00
13,146.41 17,436.79
219,146.41 323,436.79
7.4.8
7.4.8.1
7.4.8.2
7.4.9
s & ’j
s & ’,)
,,)
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7.4.10

7.4.10.1
7.4.10.1.1
2009 1 1 2019 12 31
2018 1 1 2018 12 31
341,724,956.12 100.00% 246,538,760.39 100.00%
7.4.10.1.2
2019 1 1 2019 12 31
2018 1 1 2018 12 31
525,789,718.89 100.00% 85,589,532.73 100.00%
7.4.10.1.3
2009 1 1 2019 12 31
2018 1 1 2018 12 31
1,479,600,000.00 100.00% 1,335,000,000.00 100.00%
7.4.10.1.4
7.4.10.1.5
2019 1 1 2019 12 31
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284,077.17 100.00% 14,910.09 100.00%
2018 1 1 2018 12 31
204,948.30 100.00% 89,187.83 100.00%
7.4.10.2
7.4.10.2.1
2019 1 1 2019 12 2018 1 1 2018 12
31 31
1,258,283.14 3,619,531.54
761,408.59 2,225,703.76
1.20%
H=E>< /
H
E
7.4.10.2.2
2019 1 1 2019 12 2018 1 1 2018 12
31 31
209,713.74 603,255.23
0.20%
H=E =< /
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21 C C
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H=E><C /
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7.4.10.4
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7.4.10.4.2

7.4.10.5

7.4.10.5.1
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7.4.10.5.2

7.4.10.6

2009 1 1 2019

12 31

2018 1 1

2018

12 31

3,909,218.44

98,773.49

5,542,460.54

307,704.45

7.4.10.7

7.4.10.8

7.4.11

7.4.12

7.4.12.1

7.4.12.2

7.4.12.3

7.4.12.3.1

2019 12 31

2019 12 31
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7.4.12.3.2

7.4.12.4

7.4.13

7.4.13.1

7.4.13.2

2019

12

31

48

70



2019

10%

10%

7.4.13.2.1
7.4.13.2.2
7.4.13.2.3
2019 12 31 2018 12 31
A-l 0.00 0.00
A-1 0.00 0.00
19,785,000.00 0.00
19,785,000.00 0.00
AA+
7.4.13.2.4
2019 12 31 2018 12 31

AAA 8,544,688.10 0.00
AAA 10,101,023.54 13,183,457.50
0.00 111,838,000.00
18,645,711.64 125,021,457.50

7.4.13.2.5

7.4.13.2.6

49
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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

12

31

1-5

3,909,218.44

3,909,218.44
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627,892.92 - - - - 627,892.92
15,429.15 - - - - 15,429.15
24,683,424.76 11,762,611.38  1,984,675.50 -15,064,707.0 53,495,418.6
0 4

- - - - 155,402.03  155,402.03

29,235,965.27 11,762,611.38  1,984,675.50 -15,220,109.0 58,203,361.1
3 8
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7.4.13.4.1.2
2019 12 31 2018 12 31
27 254,443.31 1,148,089.69
27 -254,443.31 -1,148,089.69
7.4.13.4.2
7.4.13.4.3
VaR (Value at Risk)
12 31
7.4.13.4.3.1
2019 12 31 2018 12 31
%
%
- 15,064,707.00 26.50 31,902,400.20 19.95
38,430,711.64 67.61 125,021,457.50 78.18
53,495,418.64 94.11 156,923,857.70 98.13
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7.4.13.4.3.2

95%

2019 12 2018 12
31 31
VaR 0.92% 2018 12
-522,391.43 -1,713,018.42
31 VaR 1.07%)
VaR
95%
2018
7.4.14
7.4.14.1
7.4.14.1.1
7.4.14.1.2
7.4.14.1.2.1
2019 12 31
31,725,743.14 21,769,675.50
0.00 2018 12 31
44,816,889.70
112,106,968.00 0.00
7.4.14.1.2.2

7.4.14.1.2.3

53
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7.4.14.2

7.4.14.3
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§8

8.1
%
1 15,064,707.00 25.88
15,064,707.00 25.88
38,430,711.64 66.03
38,430,711.64 66.03
4 - -
5 - -
6 - -
7 4,537,111.36 7.80
8 170,831.18 0.29
9 58,203,361.18 100.00
8.2
8.2.1
A - -
B 1,074,112.00 1.89
C 9,783,014.00 17.21
D - -
E - -
F 285,558.00 0.50
G 991,179.00 1.74
H - -
1 280,980.00 0.49
J 2,196,126.00 3.86
K 453,738.00 0.80
L - -
M - -
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w»w| O |V O |2

15,064,707.00

26.50

8.2.2

8.3
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27 | 603939 3,900 285,558.00 0.50
28 | 300383 14,000,  280,980.00 0.49
29 | 600600 5,400  275,400.00 0.48
30 | 000725 51,2000 232,448.00 0.41
31 | 002008 4,700  188,000.00 0.33
32 | 000425 31,8000 173,946.00 0.31

8.4

8.4.1 2% 20

1 600703 18,598,938.68 11.63
2 603986 13,437,612.20 8.40
3 300373 9,284,797.65 5.81
4 002405 7,246,804.19 4.53
5 600584 6,925,939.00 4.33
6 002343 6,170,217.00 3.86
7 600685 6,167,229.22 3.86
8 002236 5,620,085.00 3.51
9 002258 5,509,502.80 3.45
10 300078 5,324,449.00 3.33
11 300747 4,801,090.00 3.00
12 601688 4,293,421.00 2.68
13 600745 3,793,058.80 2.37
14 | 300253 3,436,886.00 2.15
15 300061 3,370,679.00 2.11
16 002413 3,333,749.38 2.08
17 002876 3,274,530.00 2.05
18 600967 3,221,169.00 2.01
19 002456 3,194,058.00 2.00
20 002415 3,191,661.61 2.00

8.4.2 2% 20

57
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600703
603986
300373
002405
600584
600967
000977
600685
300348
002236
002258
002343
601688
002008
300078
300747
002153
000852
300253
600745
002413
300061
002415
002456
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20,031,708.
15,686,949.
14,283,673.
8,012,311.
7,882,202.
6,777,950.
6,505,149.
6,414,300.
6,330,306.
6,015,242.
5,854,073.
5,747,687.
5,088,925.
4,996,808.
4,965,980.
4,855,629.
4,531,928.
3,653,461.
3,515,307.
3,507,532.
3,469,400.
3,391,356.
3,348,336.
3,331,107.

00
29
66
37
33
00
00
05
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11
00
40
00
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00
00
00
40
00
60
00
00
00
00
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.24
.07
.01
.96
.76
.66
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.04
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.20
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2 - -
3 - -
4 1,522,968.00 2.68
5 - -
6 - -
7 17,122,743.64 30.12
8 19,785,000.00 34.80
9 - -
10 38,430,711.64 67.61

8.6
1 111909407 | 19 CD407 100,000 9,927,000.00 17._46
2 111903175 | 19 CD175 100,000 9,858,000.00 17.34
3 110059 N 24,710 2,699,320.40 4.75
4 143496 16 14,880 1,522,968.00 2.68
5 110048 5,550 672,882.00 1.18

8.7

8.8

8.9

8.10

8.10.1

8.10.2
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8.11
8.11.1

8.11.2

8.11.3

8.12

8.12.1

8.12.2

8.12.3

15,429.15

155,402.03

O | X0 [ Q[N | W N[~

170,831.18

8.12.4
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4 128045 600,288.00 1.06
5 113020 586,270.00 1.03
6 128021 563,385.48 0.99
7 113508 528,573.60 0.93
8 110057 514,019.20 0.90
9 128058 476,910.20 0.84
10 128019 442,464 .80 0.78
11 113025 427,191.30 0.75
12 113504 396,310.20 0.70
13 110041 392,583.60 0.69
14 110047 367,326.90 0.65
15 127013 355,992.70 0.63
16 113530 343,337.60 0.60
17 123028 290,724.00 0.51
18 123025 163,965.56 0.29
19 123009 124,170.00 0.22
8.12.5

8.12.6
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89

9.1
626  83,744.77 0.00 0.00% 52,424,225.31 100.00%
A
1
C
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810

2016 F9 A 7H

1,131,247,451.06

166,769,895.55

2,835.15 478.29
114,348,505.39 -
52,424,225.31 478.29
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2019

2 |341,724,956.12| 100.00% 284,077.17 | 100.00% -
1
2
<1998>29
[2007]48
a
b
C
d
11.7.2
525,789,718.89  100.00% [1,479,600,000.00 100.00% - -
11.8
1 2018 12 31 2019 11
2 ( ) 2019 1 10
3 018 4 2019 1 19
4 2019 3 1
5 2019 3 2
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26
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28
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2019

2019

6

30
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2009 7 1
2019 7 18
2019 8 23
2019 8 27
2009 9 4
209 9 6
2019 9 17
2019 9 19
2019 9
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39 2019 2019 10 23
40 2019 12 30
41 2019 12 30
42 66 2019 12 31
43 66 2019 12 31
44 2019 12 31
45 2019 12 31
46 2019 12 31
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§12

12.1 20%
20%

12.2
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§13

13.1

13.2

13.3

http://www.cxfund.com.cn
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