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2020

2020 6 30
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1.1

2020

1

1

§1

2020

6
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30

2020

8
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1.2
§1

§2

§3

§4

§5

§6

1.1

1.2

2.1

2.2

23

24

2.5

3.1
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4.1

4.2

43
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4.5
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5.1
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§7

§8

89

§10

§11

6.4

7.1

7.2

7.3

7.4

7.5

7.6

7.7

7.8

7.9

7.10

7.11

8.1

8.2

8.3

8.4

10.1

10.2

10.3
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10.5

10.6

10.7
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§12

11.2

12.1

12.2
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2.1
LOF
LOF
163003
2016 6 25
173,978,252.14
2016 7 22
(LOF)A (LOF)C
163008 163003
152,821,665.16 21,156,586.98
2011 6 24
5
24 A
B LOF
LOF
2017 1 4
LOF

2.2
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2.3
021-61009999 010-68858113
zhouyg@cxfund.com.cn tiandonghui@psbcoa.com.cn
4007005566 95580
021-61009800 010-68858120
3
68 9
3 A
68 9
200120 100808
24
www .cxfund.com.cn
68 9
3
2.5
17
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§3
3.1
(LOF)A (LOF)C
3.1.1 (020 1 1 - 2020 (020 1 1 -
6 30 ) 2020 6 30 )
7,494,819.96 598,387.50
4,635,562.66 170,283.24
0.0201 0.0079
2.91% 1.16%
1.750 1.57%
3.1.2 (2020 6 30 )
11,382,649.83 1,292,339.29
0.0745 0.0611
104,882,075.01 14,236,241.83
0.6863 0.6729
3.1.3 (2020 6 30 )
16.82% | 16.32%
1
2
3
3.2
3.2.1
(LOF)A
-0.28% 0.13% |  -0.68% 0.12% 0.40% 0.0L%
-0.97% 0.16% |  -0.22% 0.12% -0.75% 0.04%
1.750 0.25% 2350 0.12% -0.60% 0.13%
6.04% 0.16% |  5.13% 0.09% 0.91% 0.07%
15.59% 0.13% |  16.26% 0.07% -0.67% 0.06%
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16.82% 0.12% 16.31% 0.07% 0.51% 0.05%
(LOF)
-0.31% 0.13% -0.68% 0.12% 0.37% 0.01%
-1.06% 0.16% -0.22% 0.12% -0.84% 0.04%
1.57% 0.14% 2.35% 0.12% -0.78% 0.02%
5.69% 0.19% 5.13% 0.09% 0.56% 0.10%
14_07% 0.13% 16.26% 0.07% -2.19%% 0.06%
16.32% 0.11% 16.66% 0.08% -0.34% 0.03%

3.2.2
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1 2017 1 9 LOF
C A
2 2016 6 25 LOF A 2017 1
9 2020 6 30 LOF C 2006 6 25
2020 6 30
3 6
2011 6 24 2016 6 25
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4.1
4.1.1

31.21%

2020

6

§4

15.15%
4 _54%

30

(LOF)

(LOF)

500

2003 63

1.65

44 .55%

4.55%

68

100

LOF

54



LOF 2020

FOF

4.1.2

300

1-3

FOF

50

(LOF)

2011 6
24

26

EMBA

2004 9

(LOF)

12

54
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4.2

4.3
4.3.1

4.3.2

13

54
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4.4
4.4.1
2020

4.4.2
2020 6 30
C 0.6729

1.75%, C

4.5

4.6

1.57%

0.6863

1.1049

54

2016

1.1183

2.35%
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4.7

15

1/2

10%

54

LOF
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4.8
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§5
5.1

(LOF)

5.2

5.3

54

(LOF)

(LOF)
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§6
6.1
LOF
2020 6 30
2020 6 30 2019 12 31
6.4.6.1 934,292.30 3,814,040.44
272,348.65 177,938.36
26,871.19 25,338.62
6.4.6.2 119,592,722.88 267,160,266.04
119,592,722.88 267,160,266.04
6.4.6.3 - -
6.4.6.4 10,000,215.00 -
1,976,199.91 -
6.4.6.5 1,962,796.55 4,781,688.28
6,347.25 131,103.25
6.4.6.6 - -
134,771,793.73 276,090,374.99
2020 6 30 2019 12 31
6.4.6.3 - -
14,699,865.45 64,989,737.01
- 2,598,306.14
346,435.52 6,651.03
68,705.59 122,608.78
19,630.18 35,031.10
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LOF 2020

4,291.85 3,725.87
6.4.6.7 5,598.45 6,095.99
387,230.77 405,820.79
922.78 7,444.14
6.4.6.8 120,796.30 171,352.24
15,653,476.89 68,346,773.09
6.4.6.9 106,443,327.72 188,633,732.55
6.4.6.10 12,674,989.12 19,109,869.35
119,118,316.84 207,743,601.90
134,771,793.73 276,090,374.99
2020 6 30 (LOF)A 0.6863
152,821,665. 16 (LOF)C 0.6729
21,156,586.98 LOF 173,978,252.14
6.2
LOF
20200 1 1 2020 6 30
2020 1 1 2019 1 1
2020 6 30 2019 6 30

6,331,309.41 6,150,162.99
1. 3,820,221.69 6,313,075.21
6.4.6.11 24,834.00 28,345.75
3,773,430.98 6,232,217.02
21,956.71 52,108.70
- 403.74
2. << 5,795,988.14 1,737,622.28
6.4.6.12 - -
6.4.6.13 5,795,988.14 1,737,622.28

19
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6.4.6.13.5 , B}
6.4.6.14 . )
6.4.6.15 . B}
6.4.6.16 . B}
f;J, 6.4.6.17 -3,287,361.56 -1,918,547.94
4. e ] ]
> 3 6.4.6.18 2,461.14 18,013.44
1,525,463.51 2,097,961.24
1 6.4.92.1 603,895.40 848,367.51
2 6.4.9.22 172,541.49 242,390.73
3 6.4.9.2.3 25,484.85 32,535.08
4 6.4.6.19 10,734.64 11,631.02
5 572,177.36 815,851.03
572,177.36 815,851.03
6 12,631.39 17,152.84
7 6.4.6.20 127,998.38 130,033.03
cen 4,805,845.90 4,052,201.75
o 4,805,845_.90 4,052,201.75

6.3

LOF
2020 1 1 2020 6 30
2020 1 1 2020 6 30

188,633,732.55

19,109,869.35

207,743,601.90

20

54
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- 4,805,845.90 4,805,845.90
-82,190,404.83 -11,240,726.13 -93,431,130.96
8,290,202.72 899,286.18 9,189,488.90
-90,480,607.55 -12,140,012.31 -102,620,619.86
106,443,327.72 12,674,989.12 119,118,316.84
2019 2019 6

231,525,441.40 8,871,876.54 240,397,317.94
- 4,052,201.75 4,052,201.75
-38,966,113.34 -2,057,783.59 -41,023,896.93
23,064,452.94 1,290,684.09 24,355,137.03
-62,030,566.28 -3,348,467.68 -65,379,033.96
192,559,328.06 10,866,294.70 203,425,622.76

6.4

21
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6.4
6.4.1
(LOF) ( “
,’)
( (X3
24
(LOF) - 2016 6
2016 6 25 “«
2017 1 4
(LOF) 2017 1
“« (LOF)A™) (LOF)A
c ( “-
(LOF)C 0.35%
(LOF)
(
)
80%
20%

S%
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9

(LOF)

25

( (X3

( [2011] 603 )

2011 6
2016 6 24
(LOF) *~
A (

(LOF)C™)
)
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6.4.2

6.4.3

2020 6

2020 6 30

6.4.4

6.4.4.1

6.4.4.2

6.4.5
[2005]103
[2008]1

9 18

[2012]85
2019 78
[2015]101
[2016]36

[2016]140

30

[2017]90

D (

23 54

®~ & ”)
2020 1 1
2008
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3%

2)
3)
1
(1 ) 1 (1)
50% 1
20%
4) A 0.10% (
6.4.6
6.4.6.1
2020
934,292.30
1 -
1-3 -
3 -
934,292.30
6.4.6.2
2020 6 30
35,145,602.87 34,697,222.88 -448,379.99
84,803,711.80 84,895,500.00 91,788.20

24

54
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119,949,314.67 119,592,722.88 -356,591.79
119,949,314.67 119,592,722.88 -356,591.79
6.4.6.3
/
6.4.6.4
6.4.6.4.1
2020 6 30
10,000,215.00 -
10,000,215.00 -
6.4.6.4.2
6.4.6.5
2020 6 30
1,075.99
122.60

1,953,033.74

8,552.12

12.10

1,962,796.55

25

54
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6.4.6.6

6.4.6.7

2020 6 30

5,598.45

5,598.45

6.4.6.8

2020 6 30

50.66

9,000.00

19,890.78

59,672.34

29,835.26

2,347.26

120,796.30

6.4.6.9

(LOF)A

2020 1 1

2020 6 30

289,475,107.10

177,104,665.87

1,158,135.97

708,568.78

(

nmn

-137,811,577.91

-84,313,809.47

(

nn

152,821,665.16

93,499,425.18
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(LOF)C
2020 1 1 2020 6 30
18,844,108.45 11,529,066.68
12,391,976.52 7,581,633.94
( n_n ) —10,079,497.99 —6,166,798.08
- / - -
/ - -
( n_n ) - -
21,156,586.98 12,943,902.54
6.4.6.10
(LOF)A
17,625,441.08 529,190.82 18,154,631.90
7,494,819.96 -2,859,257.30 4,635,562.66
-11,274,049.13 -133,495.60 -11,407,544.73
88,162.67 6,754.41 94,917.08
-11,362,211.80 -140,250.01 -11,502,461.81
13,846,211.91 -2,463,562.08 11,382,649.83
(LOF)C
747,234.92 208,002.53 955,237.45
598,387.50 -428,104.26 170,283.24
85,664 .86 81,153.74 166,818.60
672,032.61 132,336.49 804,369.10
-586,367.75 -51,182.75 -637,550.50
1,431,287.28 -138,947.99 1,292,339.29
6.4.6.11
27 54
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2020 1 1 2020 6 30

21,436.18

3,194.38

203.44

24,834.00

6.4.6.12
6.4.6.12.1
6.4.6.13
6.4.6.13.1
2020 1 1 2020 6 30
5,795,988.14
5,795,988.14
6.4.6.13.2

2020 1 1 2020 6 30

382,880,022.09

370,868,481.97

6,215,551.98

5,795,988.14

6.4.6.13.3

28
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6.4.6.13.4

6.4.6.13.5

6.4.6.14
6.4.6.14.1

6.4.6.15

6.4.6.15.1

6.4.6.15.2

6.4.6.16

6.4.6.17

2020 1 1 2020 6 30

-3,287,361.56

-3,287,361.56

-3,287,361.56

6.4.6.18

29

54




LOF 2020

2020 1 1 2020 6 30

2,461.14

2,461.14

25%

6.4.6.19

2020 1 1 2020 6 30

5,899.64

4,835.00

10,734.64

6.4.6.20

2020 1 1 2020 6 30

19,890.78

59,672.34

29,835.26

9,000.00

9,000.00

600.00

127,998.38

6.4.7

6.4.7.1

30
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6.4.7.2
6.4.8
6.4.8.1
6.4.8.2
( “* )
( =&
)
( s ,’)
6.4.9
6.4.9.1
6.4.9.1.1
6.4.9.1.2
2020 1 1 2020 6 30 2019 1 1 2019 6 30
174,771,682.70 54.97% 119,025,585.84 56.31%
6.4.9.1.3
2020 1 1 2020 6 30
2019 1 1 2019 6 30
274,500,000.00 93.05% 61,500,000.00 51.04%

31
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6.4.9.1.4
6.4.9.1.5
6.4.9.2
6.4.9.2.1
20200 1 1 2020 6 |2019 1 1 2019 6 30
30
603,895.40 848,367.51
20,795.04 18,151.09
x 0.70%
= ><0.70%=
6.4.9.2.2
20200 1 1 2020 6 |2019 1 1 2019 6 30
30
172,541.49 242,390.73
x 0.20%
= 0. 20%=
6.4.9.2.3
20200 1 1 2020 6 30
(LOF)A (LOF)C
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- 9,369.78 9,369.78
- 603.11 603.11
- 9.52 9.52
- 9,982.41 9,982.41
2009 1 1 2019 30
(LOF)A (LOF)C
- 9,807.44 9,807.44
- 507.32 507.32
- 5.58 5.58
- 10,320.34 10,320.34
(LOF)A (LOF)C
><0.35%
(LOF)C = (LOF)C
><0.35%+
6.4.9.3 )
6.4.9.4
6.4.9.4.1

6.4.9.4.2

33
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6.4.9.5

6.4.9.5.1

6.4.9.5.2

6.4.9.6

2020 1 1 2020 6 30 2009 1 1 2019 6 30

934,292.30 21,436.18 6,250,165.07 26,453.57

2020 6 30
“c i 2019 12 31

6.4.9.7

6.4.9.8

6.4.10

6.4.11 2020 6 30

6.4.11.1 /

6.4.11.2
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6.4.11.3
6.4.11.3.1
2020 6 30
9,699,865.45
10 2020 7 7
100222 29 100.02 100,000.00 10,002,000.00
100,000 10,002,000.00
6.4.11.3.2
2020 6 30
5,000,000.00 2020 7 7
/
6.4.11.4
6.4.12
6.4.12.1

35 54
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6.4.12.2
10%
10%
6.4.12.2.1
2020 6 30 2019 12 31
A-1 -
A-1 -
35,083,500.00
35,083,500.00
6.4.12.2.2
6.4.12.2.3
6.4.12.2.4
2020 6 30 2019 12 31

36
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AAA 2,342,550.00 92,855,707.70

AAA 78,827,094.88 138,213,558.34
38,423,078.00 1,007,500.00
119,592,722.88 232,076,766.04

6.4.12.2.5

6.4.12.2.6

6.4.12.3

6.4.12.3.1

6.4.12.4

37 54
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64.124.1
6.4.12.4.1.1
2020 6 |6 6 -1 1-5 5
30

934,292.30 - - - 4 934,292.30
272,348.65 - - - | 272,348.65
26,871.19 - - - 4 26,871.19
33,699,159.14/19,236,063.74| 46,300,500.0020,357,000.00 -[119,592,722.88
10,000, 215.00 - - - -{ 10,000,215.00
- - - -11,976,199.91] 1,976,199.91
- - - -11,962,796.55 1,962,796.55
- - - 4 6,347.25 6,347.25
44,932,886.2819,236,063.74| 46,300,500.0020,357,000.003,945,343.71/134,771,793.73
14,699,865.45 - - - -{ 14,699,865.45
- - - -| 346,435.52  346,435.52
- - - - 68,705.59  68,705.59
- - - 4 19,630.18  19,630.18
- - - - 4,201.85 4,291.85
- - - - 5,598.45 5,598.45
- - - - 922.78 922.78
- - - -| 387,230.77]  387,230.77
- - - 4 120,796.300  120,796.30
14,699,865.45 - - -| 953,611.44| 15,653,476.89
30,233,020.83[19,236,063.74| 46,300,500.0020,357,000.0012,991,732.27[119,118,316.84

6 6 -1 1-5 5

2019 12
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LOF 2020

31

3,814,040.44 - - - - 3,814,040.44
177,938.36 - - - - 177,938.36
25,338.62 - - - - 25,338.62
65,902,271.0656,410,680.78144,847,314.20 - -267,160,266.04
- - - -4,781,688.28 4,781,688.28

- - - -l 131,103.25 131,103.25
69,919,588.4856,410,680.78144,847,314.20 -4,912,791.53)276,090,374.99
64,989,737.01 - - - - 64,989,737.01
- - - -2,598,306.14 2,598,306.14

- - - - 6,651.03 6,651.03

- - - - 122,608.78 122,608.78

- - - - 35,031.10 35,031.10

- - - - 3,725.87 3,725.87

- - - - 6,095.99 6,095.99

- - - - 7,444 .14 7,444 .14

- - - -| 405,820.79 405,820.79

- - - -l 171,352.24 171,352.24
64,989,737.01 - - -13,357,036.08 68,346,773.09
4,929,851.47)56,410,680.78144,847,314.20 -11,555,755.45207,743,601.90

6.4.12.4.1.2
2020 6 30 2019 12 31
27
974,542.14 1,525,519.78
27
-974,542.14 -1,525,519.78
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6.4.12.4.2

6.4.12.4.3

VaR (Value at Risk)

6 30
6.4.12.4.3.1
2020 6 30 2019 12 31
%
%
119,592,722.88  100.40 267,160,266.04 128.60
119,592,722.88  100.40 267,160,266.04 128.60
6.4.12.4.3.2
6.4.13
@
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@

(b)

2020 6 30

26,633,144.88

(i)

D)

)

41

54

92,959,578.00
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§7
7.1
%
1 - -
2 - -
3 119,592,722.88 88.74
119,592,722.88 88.74
4 - -
10,000,215.00 7.42
7 1,206,640.95 0.90
3,972,214.90 2.95
9 134,771,793.73 100.00
7.2
7.2.1
7.2.2
7.3
7.4
7.4.1 2% 20
7.4.2 2% 20
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7.4.3
7.5
1 - -
2 - -
3 38,423,078.00 32.26
38,423,078.00 32.26
4 39,292,000.00 32.99
5 - -
6 15,244,500.00 12.80
7 26,633,144.88 22.36
8 - -
9 - -
10 119,592,722.88 100.40
7.6
190210 19 10 100,000 10,219,000.00 8.58
2 190215 19 15 100,000 10,138,000.00 8.51
20
3 102000065 100,000 10,110,000.00 8.49
MTNOO1
100222 10 22 100,000 10,002,000.00 8.40
018007 1801 80,520 8,064,078.00 6.77
7.7
7.8
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7.9

7.10

7.10.1

7.10.2

7.10.3

7.11

7.11.1

7.11.2

7.11.3

26,871.19

1,976,199.91

1,962,796.55

6,347.25

O |0 [ Q[N | W |~

3,972,214.90

7.11.4
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1 128064 4,336,550.00 3.64
2 127013 2,533,602.04 2.13
3 128026 2,458,500.00 2.06
4 110059 2,342,550.00 1.97
5 128044 1,687,446.80 1.42
6 123011 1,687,207.40 1.42
7 123004 1,294,376.94 1.09
7.11.5

7.11.6

45
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LOF 2020

§8
8.1
()
119 | 1,284,215.67 | 152,136,577.71 99.55 685,087.45 |  0.45%
(LOF)A
3,002 6,842.36 333,595.68 1.58% | 20,822,991.30 | 98.42%
(LOF)C
3,211 54,181.95 | 152,470,173.39 87.64% | 21,508,078.75 | 12.36%
8.2
(LOF)C
1,175,230.00 49.18%
446,455.00 18.68%
3 233,497.00 9.77%
4 99,844.00 4.18%
5 95,235.00 3.99%
6 88,800.00 3.72%
7 62,056.00 2.60%
8 50,987.00 2.13%
9 30,987.00 1.30%
10 25,833.00 1.08%
8.3
(LOF)A 0.00 0.00%
(LOF)C 1,137.26 0.01%
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1,137.26

0.00%

8.4

(LOF)A

(LOF)C

(LOF)A

(LOF)C

O|O|l O |O|O|O

47
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89

(LOP)A

(LOF)C

2016 £ 6 A 25 H

382,306,241.59

289,475,107.10

18,844,108.45

1,158,135.97

12,391,976.52

137,811,577.91

10,079,497.99

152,821,665.16

21,156,586.98
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§10

10.1

10.2
10.2.1

10.2.2

10.3

10.4

10.5

10.6

10.7
10.7.1
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10.7.2

1998 29

2007 48

174,771,682.70

54.97%

274,500,000.00

93.05%

143,148,309.83

45.03%

20,500,000.00

6.95%

10.8

2020 1

15

(LOF)2019 4

2020 1

17

2019

2020 1

17
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LOF 2020

2020
4 2020 1 31
5 2020 3 4
6 2020 3 4
7 2020 3 13
8 2020 3 17
9 2019 2020 3 25
10 2020 4 22
(LOF)2020 1
11 2020 2020 4 22
12 2020 4 27
(LOF)2019
13 2020 4 27
2019
14 2020 6 3
15 2020 6 3

51

54




LOF 2020

16 2020 6 10

17 2020 6 15

18 2020 6 29
LOF

19 2020 1 2020 6 30
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LOF 2020

§11
111 20%
20%
2020 1
1
1 2020 4 161,136,336.19 | 0.00 | 137,000,000.00 | 24,136,336.19 | 13.87%
27
2020 1
1
2 94,190,315.18 | 0.00 0.00 | 94,190,315.18 | 54.14%
2020 6
30

11.2

53 54




LOF 2020

12.1

12.2

12.3

§12

(LOF)
(LOF)

(LOF)

http://www.cxfund.com.cn

2020 8

54 54
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