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2019 12 31

2020 4 27
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1.1

2019

1

1

§1

2019

12

60
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2020

4
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1.2
§1

§2

83

§4

§5

§6

§7

§8

1.1
1.2
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23
2.4
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3.1
32
33
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43
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52
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6.1
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§9

§10

811

§12

§13

88 48
89 49
10 49
B L e 49

51
O L s 51
0.2 s 51
93 51
04 s 51

52

53
L e s 53
112 53
L1.3 s 53
L e s 53
L1 S s 53
11.6 53
1.7 s 53
L e e 56

59
12.1 20% 59
L e s 59

60
D3 e e 60
D3 e e e s 60
D33 e e s 60



2019

§2

2.1
004887
004887
2017 11 3
1,060,000,000.00
2.2




2019

200120

200336

2.4

60




2019

83
3.1
2017 11 3
3.1.1 2019 2018 (
)-2017 12
31
78,580,556.08 81,320,314.59 14,223,625.34
65,523,679.33 98,144,154.34 14,145,530.34
0.0350 0.0465 0.0067
3.41% 4.56% 0.67%
3.42% 4.67% 0.67%
3.12 2019 2018 2017
15,912,364.01 51,233,939.93 14,145,530.34
0.0150 0.0243 0.0067
1,075,912,364.01 | 2,177,979,684.68 | 2,124,145,530.34
1.0150 1.0322 1.0067
3.1.3 2019 2018 2017
8.98% 5.37% 0.67%
1
2
3
3.2
3.2.1
0.76% 0.01% 0.61% 0.04% 0.15% -0.03%
1.73% 0.01% 1.07% 0.04% 0.66% -0.03%
3.42% 0.02% 1.31% 0.05% 2.11% -0.03%
8.98% 0.02% 5.55% 0.06% 3.43% -0.04%




2019

3.2.2
1 2017 11 3 2019 12 31
2 6



2019

3.2.3

2017 11 3

2017

3.3
10
2019 0.516 | 108,876,000.00 108,876,000.00
2018 0.210 | 44,310,000.00 44,310,000.00
2017 - - -
0.726 | 153,186,000.00 153,186,000.00

60

4.8




2019

4.1
4.1.1

31.21%

2019

12

§4
2003 63
1.65
44 .55%
15.15% 4.55%
4 _54%
31 66
100
(LOF)
(LOF)
LOF
500

10 60
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FOF

300

FOF

4.1.2

11 60



2019

4.2

4.3
4.3.1

12

60




2019

4.3.2

4.3.3

4.4
4.4.1

2019

AAA
10

3.3% 11

S%

3.4 4

3%

50

12



2019

AAA3M 3.2% 3.03%
4.4.2
2019 12 31 1.0150
3.42%
4.5
2020
1~2
2020
MLF LPR
4.6

14 60

1.0876

1.31%

03

GDP
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4.7

4.8

172

10

15

60




2019

2019 2019
119 9 9 0.096| 20,256,000.00 -| 20,256,000.00
9
2019
2019 5
216 19 19 0.420, 88,620,000.00 -| 88,620,000.00
) 0.516(108,876,000.00 -(108,876,000.00
1
3
2
3
4
5

4.9

16

60




2019

§5
5.1

2019

5.2

2019

5.3

2019

17

60

108,876,000.00
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§6
6.1
( ) (20) PO0045
6.2
2019 12 31 2019
( )
2019 12 31 2019
( “ )
2019

18

60




2019

@

&)

®

*

®)

222

30

2020

4

22

19

60
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7.1

§7

2019 12 31
2019 12 31 2018 12 31
7.4.7.1 290,674.36 5,780,151.06
1,765.59 -
7.4.7.2 1,116,980,000.00 2,051,293,500.00
1,055,734,000.00 2,051,293,500.00
61,246,000.00 -
7.4.7.3 - -
7.4.7.4 - 79,200,358.80
7.4.7.5 17,314,145.91 43,008,538.75
7.4.7.6 - -
1,134,586,585.86 2,179,282,548.61
2019 12 31 2018 12 31
7.4.7.3 - -
58,019,672.97 -
273,588.39 553,916.86
91,196.13 184,638.96
7.4.7.7 12,940.96 24,073.30
82,399.47 291,234.81
5,423.93 -
20 60




2019

7478 189,000.00 249,000.00
58,674,221.85 1,302,863.93
7479 1,060,000,000.00 2,110,000,000.00
7.4.7.10 15,912,364.01 67,979,684.68
1,075,912,364.01 2,177,979,684.68
1,134,586,585.86 2,179,282,548.61
2019 12 31 1.0150
1,060,000,000.00
7.2
2009 1 1 2019 12 31
2019 1 1 2018 1 1
2019 12 31 2018 12 31
77,209,584.23 111,595,834.20
1. 85,082,951.05 95,633,501.43
7.4.7.11 96,414.06 12,257,403.73
81,451,180.81 83,233,692.77
3,231,771.96 -
303,584.22 142,404.93
2. - 5,183,509.93 -861,506.98
7.4.7.12 - -
7.47.13 5,242,400.10 -861,506.98
7.47.13.5 -58,890.17 .
7.4.7.14 - -
7.47.15 - -
7.4.7.16 - -
3. <<_771 7.47.17
-13,056,876.75 16,823,839.75
4. 13 _,’ - —
5. <> 7.4.7.18 - -
11,685,904.90 13,451,679.86

21

60




2019

1 74.10.2.1 5,806,112.68 6,456,309.00
2 741022 1,935,370.92 2,152,103.03
3 - -
4 74.7.19 14,202.89 16,262.50
5 3,579,099.15 4,364,900.14

3,579,099.15 4,364,900.14
6 123,277.30 174,849.11
7 74720 227.841.96 287,256.08
B 65,523,679.33 08,144,154.34
B 65,523,679.33 08,144,154.34
7.3
2019 1 1 2019 12 31

2019 1 1 2019 12 31
2,110,000, 000.00 67,979,684.68 2,177,979,684.68
- 65,523,679.33 65,523,679.33
~1,050,000,000.00 -8,715,000.00 -1,058,715,000.00
-1,050,000,000.00 -8,715,000.00 -1,058,715,000.00
. - -108,876,000.00  -108,876,000.00
1,060,000,000.00 15,912,364.01  1,075,912,364.01

2018 1 1 2018 12 31

22

60




2019

2,110,000,000.00

2,110,000,000.00

23

60

14,145,530.34

98,144,154.34

-44,310,000.00

67,979,684.68

2,124,145,530.34

98,144,154 .34

-44,310,000.00

2,177,979,684.68
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7.4.2

7.4.3

7.4.4

7.4.4.1

80%

2019

24

12

60

10

5%

31

12

31

)
10
)
(
e -y
2019



2019

7.4.4.2

7.4.4.3

D

2)

7.4.4.4

25

60
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7.4.4.5

D

2)

3)

4)

7.4.4.6

7.4.4.7

26 60
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7.4.4.8

7.4.4.9 /O )

7.4.4.10

0.30%

0.10%

27 60
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7.4.4.11

D

2)

3)

4)

5)

7.4.4.12

7.4.4.13

7.4.5

7.4.5.1

7.4.5.2

(

[2014]24 )

28

(

60

2015

1



2019

7.4.5.3
7.4.6
[2008]1
[2016]36 [2016]140
[2017]56
[2017]90
1) ( )
3%
2)
7.4.7
7.4.7.1
2019 12 31 2018 12 31
290,674.36 5,780,151.06
1 - -
1-3 - -
3 - -
290,674.36 5,780,151.06
7.4.7.2
2019 12 31

29 60




2019

70,728,932.87
981,255,470.30
1,051,984,403.17
61,306,728.83

1,113,291,132.00

30

70,599,000.00
985,135,000.00
1,055,734,000.00
61,246,000.00

1,116,980,000.00

2018

60

12

31

-129,932.87
3,879,529.70
3,749,596.83

-60,728.83

3,688,868.00



2019

7.4.7.4.2

7.4.7.5
2019 12 31 2018 12 31
297.66 817.36
17,285,125.88 42,910,817.54
28,721.57 -
- 96,903.85
0.80 -
17,314,145.91 43,008,538.75
7.4.7.6
7.4.7.7
2019 12 31 2018 12 31
12,940.96 24,073.30
12,940.96 24,073.30
7.4.7.8
2019 12 31 2018 12 31
9,000.00 9,000.00
60,000.00 60,000.00
120,000.00 180,000.00

31 60



2019

189,000.00

249,000.00

7.4.7.9

2019

1

1

2,110,000,000.00

-1,050,000,000.00

32

60

2019 12 31

2,110,000,000.00

-1,050,000,000.00



2019

7.4.7.12
7.4.7.12.1 —_—
7.4.7.13
7.4.7.13.1
2019 1 1 2019 12 | 2018 1 1 2018 12
31 31
5,242,400.10 -861,506.98
5,242,400.10 -861,506.98
7.4.7.13.2 e
2019 1 1 2019 12 | 2018 1 1 2018 12
31 31
2,812,061,122.29 2,142,230,860.55
2,721,759,801.37 2,079,209,281.22
85,058,920.82 63,883,086.31
5,242,400.10 -861,506.98
7.4.7.13.3 e
7.4.7.13.4 e
7.4.7.13.5

2019 1 1 2019 12 31

2018 1 1 2018 12 31

33 60




2019

190,049,348.75

186,644,136.01

3,464,102.91

-58,890.17 -
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
2019 1 1 2019 2018 1 1 2018 12
12 31 31

1. -13,056,876.75 16,823,839.75
— -12,996,147.92 16,823,839.75
— -60,728.83 -
2. - -
3. - -

-13,056,876.75 16,823,839.75
7.4.7.18

34 60




2019

7.4.7.19

2019 1 1 2019 12 31

2018 1 1 2018 12 31

152.89 -
14,050.00 16,262.50
14,202.89 16,262.50
7.4.7.20
2009 1 1 2019 12 2018 1 1 2018 12
31 31
60,000.00 60,000.00
120,000.00 180,000.00
36,000.00 36,000.00
11,841.96 11,256.08
227,841.96 287,256.08
7.4.8
7.4.8.1
7.4.8.2
7.4.9

35 60



2019

- )

)

)

7.4.10

7.4.10.1
7.4.10.1.1

7.4.10.1.2

2019

1 1 2019

12 31

2018 1 1

2018 12 31

151,087,760.26

100.00%

7.4.10.1.3

7.4.10.1.4

7.4.10.1.5

7.4.10.2
7.4.10.2.1

2019 1

1 2019
31

12

2018

1

1

31

2018

12

36 60




2019

5,806,112.68

6,456,309.00

x 0.30%
= >=<0.30%—=
7.4.10.2.2
2009 1 1 2019 12 2018 1 1 2018 12
31 31
1,935,370.92 2,152,103.03
x 0.10%
= ><0.10%—=
7.4.10.3 ( )
2019 1 1 2019 12 31
296,361,761.64 - - - - -
2018 1 1 2018 12 31
7.4.10.4
7.4.10.4.1

37

60




2019

7.4.10.4.2

7.4.10.5
7.4.10.5.1
2009 1 1 2019 2018 1 1 2018 12
12 31 31
10,000,000.00 10,000,000.00
/ - -
/
10,000,000.00 10,000,000.00
0.94% 0.47%
7.4.10.5.2
7.4.10.6
2009 1 1 2019 12 31
2018 1 1 2018 12 31
290,674.36 95,360.05 5,780,151.06 78,036.07
2019 12 31 (2018 12 31 )
7.4.10.7
7.4.10.8

38 60




2019

7.4.11

10
2019 2019
119 9 - 9 0.096| 20,256,000.00 -l 20,256,000.00
9
2019
2019 )
216 19 - 19 0.420| 88,620,000.00 -| 88,620,000.00
) B 0.516(108,876,000.00 -1108,876,000.00
7.4.12 2019 12 31
7.4.12.1 /
7.4.12.2
7.4.12.3
7.4.12.3.1
2019 12 31
58,019,672.97
18 2020 1 7
1828004 o 101.61 490,000 49,788,900.00
2020 1 7
170209 17 09 101.19 100,000 10,119,000.00
590,000 59,907,900.00

7.4.12.3.2

60




2019

7.4.12.4

7.4.13

7.4.13.1

7.4.13.2

10%

10%

40

60



2019

7.4.13.2.1

2019 12 31 2018 12 31
A-1 - 202,040,000.00
A-1 _ 0.00
- 211,061,000.00
- 413,101,000.00
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2019 12 31 2018 12 31
AAA 954,544 ,000.00 1,638,192,500.00
AAA 0.00 0.00
101,190,000.00 0.00
1,055,734,000.00 1,638,192,500.00
7.4.13.2.5
2019 12 31 2018 12 31
AAA 61,246,000.00 0.00
AAA 0.00 0.00
0.00 0.00
61,246,000.00 0.00

41 60




2019

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

| | 6 6 -1 1-5 5|

42 60



2019

2019

12 31
290,674.36 - - - - 290,674.36
1,765.59 - - - - 1,765.59
398,909,000.00465,136,000.00, 252,935,000.00 - -11,116,980,000.00
- - - -17,314,145.91] 17,314,145.91
399,201,439.95465,136,000.00] 252,935,000.00 -|17,314,145.911,134,586,585.86
58,019,672.97 - - - - 58,019,672.97
- - - - 273,588.39 273,588.39
- - - - 91,196.13 91,196.13
- - - - 12,940.96 12,940.96
- - - - 5,423.93 5,423.93
- - - - 82,399.47 82,399.47
- - - - 189,000.00 189,000.00
58,019,672.97 - - -| 654,548.88 58,674,221.85
341,181,766.98465,136,000.00 252,935,000.00 -16,659,597.031,075,912,364.01

2018
6 -1 1-5

12 31
5,780,151.06 - - - - 5,780,151.06
736,250,000.00307,694,000.001,007,349,500.00 - -2,051,293,500.00
79,200,358.80 - - - - 79,200,358.80
- - - -43,008,538.75 43,008,538.75
821,230,509.86{307,694,000.00(1,007,349,500.00 -43,008,538.752,179,282,548.61
- - - - 553,916.86 553,916.86

43

60



2019

- - - - 184,638.96 184,638.96
- - - - 24,073.30 24,073.30
- - - - 291,234.81 291,234.81
- - - - 249,000.00 249,000.00

1,302,863.93

1,302,863.93

821,230,509.86

307,694,000.00

1,007,349,500.00

41,705,674.822,177,979,684.68

7.4.13.4.1.2
2019 12 31 2018 12 31
27 2,303,810.51 4,667,134.53
27 -2,303,810.51 -4,667,134.53
7.4.13.4.2
7.4.13.4.3

VaR (Value at Risk)

12 31

7.4.13.4.3.1

44 60




2019

2019

12

31

2018 12 31

1,055,734,000.00 98.12 2,051,293,500.00 94.18
61,246,000.00 5.69 - -
1,116,980,000.00  103.82 2,051,293,500.00 94.18
7.4.13.4.3.2
7.4.14
€Y
@
Q)
™
2019 12 31
1,116,980,000.00 ( 2018
12 31 2,051,293,500.00
)
)
( )

45

60



2019

(i)

@

46 60



2019

§8
8.1
%
1 - -
1,116,980,000.00 98.45
1,055,734,000.00 93.05
61,246,000.00 5.40
4 - -
5 - -
6 - -
7 290,674.36 0.03
8 17,315,911.50 1.53
9 1,134,586,585.86 100.00
8.2
8.2.1
8.2.2
8.3
8.4
8.4.1 2% 20
8.4.2 2% 20

47

60



8.4.3

8.5
1 - -
2 - -
3 707,370,000.00 65.75
101,190,000.00 9.41
4 70,599,000.00 6.56
5 - -
6 277,765,000.00 25.82
7 - -
8 - -
9 - -
10 1,055,734,000.00 98.12
8.6
1 1828004 18 01 1,000,000 101,610,000.00 9.44
2 170209 17 1,000,000 101,190,000.00 9.41
3 1728010 17 1,000,000 101,010,000.00 9.39
4 1728008 17 02 1,000,000 100,970,000.00 9.38
5 1728006 17 1,000,000 100,960,000.00 9.38
8.7
(%)
1 1989056 19 1A 1,000,000 | 30,750,000.00 2.86
18
2 1889203 9AL 800,000 | 30,496,000.00 2.83
8.8

48 60




2019

8.9

8.10
8.10.1

8.10.2

8.10.3

8.11
8.11.1

8.11.2

8.11.3

1,765.59

17,314,145.91

17,315,911.50

O | 0N | [W [N |-
|

8.11.4

49 60
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8.11.5

8.11.6

50 60



2019

§9

9.1
)
2 530,000,000.00 | 1,060,000,000.00 | 100.00% 0.00 0.00%
9.2
0.00 0.00%
9.3
0
0
9.4
% %
10,000,000.00 0.94 | 10,000,000.00 0.94 3
0.00 0.00 - - -
0.00 0.00 - - -
0.00 0.00 - - -
0.00 0.00 - - -
10,000,000.00 0.94 | 10,000,000.00 0.94 3

51
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§10

2017 % 11 A 38

2,110,000,000.00

2,110,000,000.00

1,050,000,000.00

nn

1,060,000,000.00

52
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2019

811

11.1

11.2
11.2.1

2009 3 2

11.2.2

11.3

11.4

11.5

60,000.00

11.6

11.7
11.7.1

53

60




2019

54

60



2019

11.7.2

151,087,760.26

100.00%

55
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2019

11.8
2018
1 12 31 2009 1 1
2 2019 1 10
3 2018 2009 1 19
4 2009 2 27
5 2009 3 1
6 2019 3 2
7 2019 3 28
8 2018 2019 3 29
9 2019 4 8
10 2019 2019 4 22
11 2009 5 7
12 2019 6 5
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2019

13 2019 1 2019 6 15
14 2019 6 17
15 2019 6 26
16 2019 6 27
2019

17 30 2009 7 1

18 2019 5 2019 7 18
19 2019 2019 8 27
20 2009 9 5

21 2009 9 11
22 2019 3 2019 10 23
23 2019 2019 10 23
24 2019 12 30
25 66 2019 12 31
26 06 2019 12 31
27 2019 12 31

57 60




2019

28

2019

12

31

29

2019

12

31

58
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2019

59

60



2019

§13

13.1

13.2

13.3

http://www.cxfund.com.cn

2020 4

60 60



