2020

2020 6 30

2020 8 29



2020

§1

1.1
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§7
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6.4
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7.4

7.5

7.6

7.7
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7.9

7.10

7.11

8.1

8.2

8.3

10.1

10.2

10.3

10.4

10.5

10.6

10.7

10.8

11.2

41

41

41

41

41

42

42

42

42

42

43

43
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§12
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2020

§2

2.1

002254

2016 1 27

219,201,185.26

A C

002254 002255

207,142,251.78 12,058,933.48
2.2

o N O O A W DN P
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021-61009999

0755—83199084

zhouyg@cxfund.com.cn

yan_zhang@cmbchina.com

4007005566

95555

021-61009800

0755—83195201

7088
68 9
7088
68 9
200120 518040
2.4
www . cxfund.com.cn
68 9
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2020

§3
3.1
A c
3.1.1 (2020 1 - 2020 (020 1 1 -
6 30 ) 2020 6 30 )
7,825,682.93 398,922.65
4,774,512.21 221,784.37
0.0223 0.0187
2.14% 1.79%
2.06% 1.85%
3.1.2 (2020 6 30 )
4,674,250.95 249,276.53
0.0226 0.0207
213,795,140.87 12,424,468.22
1.0321 1.0303
3.1.3 (2020 6 30 )
22.08% | 19.92%
1
2
3
3.2
3.2.1
A
0.434 0.21% |  -0.74% 0.11% 1.17% 0.10%
0.39% 0.15% |  -0.26% 0.11% 0. 65tk 0.04%
2.06% 0.11% 2.32 0.11% -0.26% 0.00%
4.22% 0.08% |  5.00% 0.08% -0.78% 0.00%
16.79% 0.07% |  15.98% 0.06% 0.81% 0.0L%
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2020

22 .08% 0.08% 18.25% 0.07% 3.83% 0.01%
C
0.40% 0.21% -0.74% 0.11% 1.14% 0.10%
0.28% 0.15% -0.26% 0.11% 0.54% 0.04%
1.85% 0.11% 2.32% 0.11% -0.47% 0.00%
3.81% 0.08% 5.00% 0.08% -1.19% 0.00%
15.40% 0.07% 15.98% 0.06% -0.58% 0.01%
19.92% 0.08% 18.25% 0.07% 1.67% 0.01%
3.2.2
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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
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2020

FOF

4.1.2

300

1-3

FOF

50

2019
11

10

12

2019

7

12
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2020

2018

2020

3

10

4.2

4.3
4.3.1

4.3.2

13

53
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2020

4.4
4.4.1
2020

4.4.2

1.2081

C 1.0303

C 1.85%

4.5

4.6

172

1.1893

53

2.32%

1.0321

2.06%



2020

4.7

10

10

4.8

0.560
13,041,657.00
C

0.520

618,939.81

100%

2020 2 25

12,891,394.62

2020 2 25
603,225.09
C
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2020

2020

2 25

150,262.38

2 25

15,714.72



2020

5.1

5.2

5.3

§5

53



2020

6.1

§6

2020 6 30
2020 6 30 2019 12 31
6.4.6.1 659,093.43 159,985.12
4,693,388.55 4,650,995.34
21,332.47 12,398.80
6.4.6.2 347,856,598.76 409,131,176.30
347,856,598.76 409,131,176.30
6.4.63 - -
6.4.6.4 - B
6.4.6.5 5,912,069. 66 8,575,906.85
6.4.6.6 - -
359,142,482.87 422,530,462.41
2020 6 30 2019 12 31
6.4.63 - -
132,600,000.00 160,999, 851.50
129,083.72 154,977.09
36,881.05 44,279.15
4,051.81 4,292.70
6.4.6.7 1,163.00 6,592.26
45,637.97 58,006.37
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2020

12,520.87 54,570.83
6.4.6.8 93,535.36 179,000.00
132,922,873.78 161,501,569.90
6.4.6.9 219,201,185.26 244,789,419.41
6.4.6.10 7,018,423.83 16,239,473.10
226,219,609.09 261,028,892.51
359,142,482.87 422,530,462.41
2020 6 30 A 1.0321
207,142,251.78 C 1.0303
12,058,933.48 219,201,185.26
6.2
2020 1 1 2020 6 30
2020 1 1 2019 1 1
2020 6 30 2019 6 30
7,621,339.68 6,913,970.50
1. 9,451,094.74 7,945,346.86
6.4.6.11 55,633.15 45,458.53
9,337,777.06 7,883,589.01
57,684.53 16,299.32
2. e 1,388,022.39 1,130,843.94
6.4.6.12 _ _
6.4.6.13 1,388,022.39 1,130,843.94
6.4.6.13.5 - -
6.4.6.14 - -
6.4.6.15 - -
6.4.6.16 - -
3. 6.4.6.17
o -3,228,309.00 -2,162,315.71
4. 13 _11 - -

18

53




2020

cr 6.4.6.18

10,531.55 95.41
2,625,043.10 2,613,190.14
1 6.4.9.2.1 824,279.20 811,040.28
2 6.4.9.22 235,508.34 231,725.82
3 6.4.9.2.3 24,678.26 22,803.74
4 6.4.6.19 4,921.85 6,093.47
5 1,391,678.15 1,400,089.55
1,391,678.15 1,400,089.55
6 32,979.98 23,057.22
7 6.4.6.20 110,997.32 118,380.06
. 4,996,296.58 4,300,780.36
) 4,996,296.58 4,300,780.36

6.3

2020 1

1 2020 6 30

2020 1 1

2020 6

30

244,789,419.41

16,239,473.10

261,028,892.51

4,996,296.58

4,996,296.58

-25,588,234.15

-556,749.04

-26,144,983.19

105,703,525.76

2,999,130.04

108,702,655.80

-131,291,759.91

-3,555,879.08

-134,847,638.99

-13,660,596.81

-13,660,596.81
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2020

219,201,185.26

7,018,423.83

226,219,609.09

2019 1

2019 6

3

175,083,212.16

15,349,453.82

190,432,665.98

4,300,780.36

4,300,780.36

69,706,207.25

2,708,117.21

72,414,324.46

1. 84,343,948.39 3,283,788.59 87,627,736.98
2. -14,637,741.14 -575,671.38 -15,213,412.52
- -11,519,298.25 -11,519,298.25
244,789,419.41 10,839,053.14 255,628,472.55

6.1 6.4

6.4
6.4.1

* )

> [2015]2773
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2020

2016 1 27 955,724,067.91
A C A
C
80%
5%
6.4.2
2 3
XBRL 3 < >
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6.4.3

2020 6 30

6.4.4

64411

6.4.4.2

6.4.5

6.4.5.1

2016

2020 6

[2016]36

5 1

[2016]46

[2016]70

[2016]140

[2017]56

22 53
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2020

1
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2020

2018 1 1

6.4.5.2

2011

6.4.5.3

2004 1 1

6.4.5.4

6.4.6

6.4.6.1

3%

[2004]78

[2008]1

[2008]132

2008

2011

10

2018

9

1

1

2020

6

30

659,093.43

1-3

23

53




2020

659,093.43
6.4.6.2
2020 6 30
266,097,275.82 264,117,598.76 -1,979,677.06
83,116,109.89 83,739,000.00 622,890.11
349,213,385.71 347,856,598.76 -1,356,786.95
349,213,385.71 347,856,598.76 -1,356,786.95
6.4.6.3
/
6.4.6.4
6.4.6.4.1
6.4.6.4.2
6.4.6.5

2020

56.09

2,212.08

5,909,791.89

24

53




2020

9.60

5,912,069.66

6.4.6.6
6.4.6.7
2020 30
1,163.00
1,163.00
6.4.6.8
2020
9,000.0
24,863.02
59,672.34
93,535.36
6.4.6.9
A
2020 1 1 2020 6 30

232,886,731.78

232,886,731.78

97,663,488.49

97,663,488.49

( nmn

-123,407,968.49

-123,407,968.49
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2020

( n_n ) _ _
207,142,251.78 207,142,251.78
c

2020 1 1 2020 6 30
11,902,687.63 11,902,687.63
8,040,037.27 8,040,037.27
« """ ) -7,883,791.42 -7,883,791.42
/ - -
( n_n ) - -
12,058,933.48 12,058,933.48

6.4.6.10

9,845,974.33

5,645,396.04

15,491,370.37

7,825,682.93

-3,051,170.72

4,774,512.21

44,250.69 -615,587.18 -571,336.49
366,423.41 2,413,583.68 2,780,007.09
-322,172.72 -3,029,170.86 -3,351,343.58

-13,041,657.00

-13,041,657.00

4,674,250.95

1,978,638.14

6,652,889.09

C
458,718.42 289,384.31 748,102.73
398,922.65 -177,138.28 221,784.37
10,575.27 4,012.18 14,587.45
22,103.48 197,019.47 219,122.95
-11,528.21 -193,007.29 -204,535.50
-618,939.81 - -618,939.81
249,276.53 116,258.21 365,534.74
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2020

6.4.6.11
2020 1 1 2020 6 30
14,039.14
39,701.91
1,892.10
55,633.15
6.4.6.12
6.4.6.12.1
6.4.6.13
6.4.6.13.1
2020 1 1 2020 6 30
1,388,022.39
1,388,022.39
6.4.6.13.2

2020 1 1 2020 6 30

395,050,203.86

381,871,511.76

11,790,669.71

1,388,022.39
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2020

6.4.6.13.3

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

-3,228,309.00

-3,228,309.00

-3,228,309.00
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2020

6.4.6.18

2020 1 1 2020 6 30

10,531.55

10,531.55

6.4.6.19

25%

2020 1 1 2020 6 30

2,334.35

2,587.50

4,921.85

6.4.6.20

2020 1 1 2020 6 30

24,863.02

59,672.34

18,000.00

8,461.96

110,997.32

6.4.7

6.4.7.1

29
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2020

6.4.7.2

6.4.8

6.4.8.1

6.4.8.2

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

438,157,329.98 100.00% 60,047,502.20 100.00%

6.4.9.1.3

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

2,360,246,000.00 100.00% 2,562,495,000.00 100.00%
6.4.9.1.4
6.4.9.1.5
6.4.9.2
6.4.9.2.1
2020 1 1 2020 6 (2019 1 1 2019 6 30
30
824,279.20 811,040.28
121,516.24 162,883.32
0.70%
H=E>< /
H
E
6.4.9.2.2
2020 1 1 2020 6 (2019 1 1 2019 6 30
30
235,508.34 231,725.82
0.20%
H=E>< /
H
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2020

E
6.4.9.2.3
2020 1 1 2020 6 30
A C
- 10.89 10.89
- 13,037.09 13,037.09
- 6.93 6.93
- 13,054.91 13,054.91
2019 1 1 2019 6 30
C
- 19,673.89 19,673.89
- 23.17 23.17
- 19,697.06 19,697.06
C 0.40% C
0.40%
H=E>=<C
H C
E C
6.4.9.3 )
( )
6.4.9.4

6.4.9.4.1

32
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2020

6.4.9.4.2

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
659,093.43 14,039.14 448,229.94 14,274 .19
2020 6 30
“ 77 2019 12 31
6.4.9.7
6.4.9.8
2,330,892.51 2019
2,310,000.55 2019
2019
2019
6.4.10
A
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2020

10

2020 2020
112 25 - 2 25 0.560 12,891,394.62| 150,262.38 {13,041,657.00
- - 0.560 12,891,394.62| 150,262.38 {13,041,657.00
C
10
2020 2020
112 25 - 2 25 0.520 603,225.09 15,714.72 618,939.81
- - 0.520 603,225.09 15,714.72 1618,939.81
6.4.11 2020 6 30
6.4.11.1 /
/
6.4.11.2
6.4.11.3
6.4.11.3.1
6.4.11.3.2
2020 6 30
132,600,000.00 2020 7 6

/

34
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2020

6.4.11.4

6.4.12

6.4.12.1

6.4.12.2

10%

10%
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2020

6.4.12.2.1

2020 6 30 2019 12 31
A-1 0.00 0.00
A-1 0.00 0.00
0.00 52,283,600.00
0.00 52,283,600.00
6.4.12.2.2
6.4.12.2.3
6.4.12.2.4
2020 6 30 2019 12 31
AAA 199,837,434.50 163,618,860.00
AAA 148,018,062.76 193,228,716.30
1,101.50 0.00
347,856,598.76 356,847,576.30
6.4.12.2.5
6.4.12.2.6
6.4.12.3
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2020

6.4.12.3.1

6.4.12.4

6.4.12.4.1

6.4.12.4.1.1

2020
30

6

1-5

659,093.43

659,093.43

4,693,388.55

4,693,388.55

21,332.47

21,332.47

31,778,506.50

132,171,184.36

183,905,806.40

1,101.50

347,856,598.76
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2020

- - - -5,912,069.66 5,912,069.66
37,152,320.95132,171,184.36(183,905,806.40) 1,101.505,912,069.66) 359,142,482.87|
132,600,000.00 - - - - 132,600,000.00
- - - -l 129,083.72 129,083.72
- - - - 36,881.05 36,881.05
- - - - 4,051.81 4,051.81
- - - - 1,163.00 1,163.00
- - - - 12,520.87 12,520.87
- - - -|  45,637.97 45,637.97,
- - - - 93,535.36 93,535.36
132,600,000.00 - - -l 322,873.78 132,922,873.78
-95,447,679.05[132,171,184.36(183,905,806.40 1,101.505,589,195.88 226,219,609.09
2019
6 =1 125 5]
12 31
159,985.12 - - - - 159,985.12
4,650,995.34 - - - - 4,650,995.34
12,398.80 - - - - 12,398.80
82,614,600.00 80,940,000.00245,576,576.30, - - 409,131,176.30
- - - -18,575,906.85 8,575,906.85
87,437,979.26| 80,940,000.00245,576,576 .30, -18,575,906.85 422,530,462 .41
160,999,851.50 - - - - 160,999,851.50
- - - -| 154,977.09 154,977.09
- - - - 44,279.15 44,279.15
- - - - 4,292.70 4,292.70
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2020

- - - - 6,592.26 6,592.26
- - - - 54,570.83 54,570.83
- - - -|  58,006.37 58,006. 37
- - - -l 179,000.00 179,000.00
160,999,851.50 - - -| 501,718.40 161,501,569.90
-73,561,872.24) 80,940,000.00245,576,576.30] -18,074,188.45 261,028,892.51

6.4.12.4.1.2
2020 6 30 2019 12 31
27
1,701,343.16 1,164,941.92
27
-1,701,343.16 -1,164,941.92
6.4.12.4.2
6.4.12.4.3
6.4.12.4.3.1

2020 6 30

2019

12 31

%

%
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2020

347,856,598.76

409,131,176.30 156.74

347,856,598.76

153.77

409,131,176.30 156.74

6.4.12.4.3.2

6.4.13
@
@

©))
™
2020 6 30
54,520,205.86

0.00

(i)

Gii)

®

®
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2020

§7

7.1
%
1 - -
2 - -
3 347,856,598.76 96.86
347,856,598.76 96.86
4 - -
7 5,352,481.98 1.49
5,933,402.13 1.65
9 359,142,482 .87 100.00
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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2020

7.4.3

7.5
1 - -
2 - -
3 1,101.50 0.00
1,101.50 0.00
4 247,688,885.00 109.49
5 - -
6 35,130,000.00 15.53
7 65,036,612.26 28.75
8 - -
9 - -
10 347,856,598.76 153.77
7.6
1 123041 2 144,672 21,820,877.76 9.65
2 136447 16 03 200,000 20,248,000.00 8.95
3 155496 19 03 200,000 20,228,000.00 8.94
4 163043 19 01 200,000 20,068,000.00 8.87
5 143195 18 02 200,000 20,000,000.00 8.84
7.7
7.8
7.9
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2020

7.10

7.10.1

7.10.2

7.10.3

7.11

7.11.1

7.11.2

7.11.3
1 21,332.47
2 -
3 -
4 5,912,069.66
5 -
6 -
7 -
8 -
9 5,933,402.13

7.11.4
1 132004 15 EB 10,516,406.40 4.65
2 127006 8,316,800.00 3.68

43

53




2020

3 110059 5,305,366.50 2.35

4 110053 5,296,000.00 2.34

5 113520 1,722,840.00 0.76

6 113022 1,570,202.40 0.69

7 110062 1,247,100.00 0.55

8 128080 271,800.00 0.12
7.11.5

7.11.6
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2020

§8
8.1
()
218 | 950,193.82 | 183,007,986.22 88.35% 24,134,265.56 | 11.65%
A
109 | 110,632.42 0.00 0.00% 12,058,933.48 | 100.00%
C
327 | 670,340.02 | 183,007,986.22 83.49% 36,193,199.04 | 16.51%
8.2
A 0.95 0.00%
C 0.00 0.00%
0.95 0.00%
8.3
0
A
0
C
0
0
A
0
C
0
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2020

89

2016 £ 1 A 27 H

708,741,576.32

246,982,491.59

232,886,731.78

11,902,687.63

97,663,488.49

8,040,037.27

123,407,968.49

7,883,791.42

207,142,251.78

12,058,933.48
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2020

§10

10.1
2020 2 4 0:00
150,073,675.4
99.94%
2020 2 28
10.2
10.2.1
10.2.2
10.3
10.4
2020 2 28

10.5

47

2020

53

2

25

2020

17 00

2

26

61.31%

2020

3

7



2020

10.6

10.7
10.7.1

10.7.2

1998 29

2007 48

438,157,329.98

100.00%

2,360,246,000.00

100.00%

48
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2020

10.8

1 2020
5 2020 17
2019 4
3 2020 17
2019

2020 17
4

2020 20
5

2020 21
6

2020 22
7

2020

2020 31
8

2020 21
9

2020 27
10

2020 28
11

2020 28

12

49
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2020

2020 28
13

2020 28
14

2020 28
15

2020 11
16

2020 13
17

2020 13
18

2020 17
19

2020 25
20

2019

2020 22

21
2020 1

2020 22

22
2020

2020 27

23
2019

2020 27

24
2019
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