LOF
2020 2

2020 6 30

2020 7 21



LOF 2020 2

81
2020 7 17
2020 4 1 2020 6 30
§2

LOF
163005
2006 2 5
1,204,029,397.59

LOF
LOF A
C

163007 163005

936,146,543.59

267,882,854.00

2 13




LOF 2020 2

2013 2 4
3
2016 4 A
B LOF
§3
3.1
2020 4 1 2020 6 30
LOF A LOF C
1 602,262.12 2,374,597.02
2 290,015.79 149,994.13
3 0.0036 0.0006
4 876,708,870.60 253,006,430.35
5 0.9365 0.9445
1
2
3.2
3.2.1
LOF A
0.14% 0.24% -1.04% 0.12% 1.18% 0.12%
0.72% 0.48% 0.79%% 0.11% -0.07% 0.37%
7.79% 0.37% 1.87% 0.08% 5.92% 0.29%
20.42% 0.26% 5.61% 0.07% 14._81% 0.19%
25.02% 0.23% 2.05% 0.08% 22.97% 0.15%

13




LOF 2020 2

LOF C

0.06% 0.24% -1.04% 0.12% 1.10% 0.12%

0.56% 0.48% 0.79%% 0.11% -0.23% 0.37%

7.43% 0.37% 1.87% 0.08% 5.56% 0.29%

14.94% 0.22% 5.61% 0.07% 9.33% 0.15%

18.47% 0.19% 1.76% 0.08% 16.71% 0.11%

3.2.2

31.98%

28.42%
4.87% -
1.32% 1
7.76%
4.21% -
0.66% -
7.11% -
3.55% -
0.00% -

3.55% -
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LOF 2020 2

1 2016 6 24 LOF

C A

2 2016 2 5 LOF A 2016 6 24

2020 6 30 LOF C 2006 2 5 2020

6 30

3 6
2013 2 4 2016 2 5

§4
4.1
2020 5
- 5
15
2019 7




LOF 2020 2

50

(LOF)

50

(LOF)

2018

6

2020
18

5

4.2

4.3
4.3.1

4.3.2

13

S%




LOF 2020

4.4
4.4.1
2020
3
5
DROQ7 0.7% 2%
6 30

31 49BP 38BP 22BP 23BP 1

38BP 41BP  45BP

4.4.2 2020

DROO7 7

AA

4

13

5-6



LOF 2020 2

4.5
LOF A 0.9365 1.1965
0.14% LOF C
0.9445 1.1545 0.06%
-1.04%
4.6
§5
5.1
%
1 - -
2 - -
3 638,378,877.29 55.62
638,378,877.29 55.62
380,000,000.00 33.11
2,524,162.54 0.22
126,771,011.02 11.05
1,147,674,050.85 100.00
5.2
5.2.1

5.2.2

13




LOF 2020

2

5.3
5.4
1 55,047,600.00 4.87
2 - -
3 280,727,019.50 24.85
280,727,019.50 24.85
4 82,581,331.30 7.31
5 30,199,000.00 2.67
6 159,461,000.00 14.12
7 30,362,926.49 2.69
8 - -
9 - -
10 638,378,877.29 56.51
5.5
1 160206 16 06 600,000 60,294,000.00 5.34
2 190211 19 11 600,000 60,114,000.00 5.32
3 018007 1801 600,130 60,103,019.50 5.32
4 200206 20 06 600,000 59,496,000.00 5.27
17
5 101760041 500,000 50,580,000.00 4.48
MTNOO2
5.6
5.7

5.8

13




LOF 2020 2

5.9

5.9.1

5.9.2

5.10

5.10.1

5.10.2

5.10.3

5.11

5.11.1

5.11.2

5.11.3
1 35,485.06
2 35,065,296.49
3 -
4 11,671,227 .47
5 79,999,002.00
6 -
7 -
8 -
9 126,771,011.02

5.11.4

)

1 132018 EB1 3,550,720.00 0.31

10

13




LOF 2020 2

2 128083 2,387,961.60 0.21
3 128022 2,112,800.00 0.19
4 127014 1,815,050.38 0.16
5 113524 1,012,032.00 0.09
6 127012 783,377.21 0.07
5.11.5
5.11.6
§6
LOF A LOF C
12,691,945.47 258,781,907.34
934,418,448.81 10,785,157.04
10,963,850.69 1,684,210.38
936,146,543.59 267,882,854.00
§7
7.1

7.2

11 13



LOF 2020

2

§8
8.1 20%
20%
2020 4
1
249,321,175.12 0.00 | 0.00 | 249,321,175.12 | 20.71%
2020 6
30
2020 6
15
2020 0.00 | 253,320,524.40 | 0.00 | 253,320,524.40 | 21.04%
6 30
2020 6
18
2020 0.00 | 160,152,679.91 | 0.00 | 160,152,679.91 | 13.30%
6 23
2020 6
24
2020 0.00 | 427,349,358.97 | 0.00 | 427,349,358.97 | 35.49%

12

13




LOF 2020 2

8.2

9.1

9.2

9.3

§9

LOF
LOF

LOF

http://www.cxfund.com.cn

2020 7

13 13
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