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6
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1.2
§1
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4.1
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5.1

5.2
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6.1
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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

10.1

10.2
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10.4

10.5
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10.7
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§12

12.1

12.2
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2020

§2

2.1

519941

2006 3 9

19,741,435.59

A C
A C

519941 519940

9,214,348.27 10,527,087.32
2.2

0 N O OB~ W DN

2.3
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2020

021-61009999 010-66105799

zhouyg@cxfund.com.cn custody@icbc.com.cn
4007005566 95588
021-61009800 010-66105798

55

68 9

55
68 9
200120 100140

2.4

www . cxfund.com.cn

68 9

55

2.5

17




2020

§3
3.1
A c
3.1.1 (020 1 1 - 2020 (020 1 1 -
6 30 ) 2020 6 30 )
203,566.44 179,938.05
323,691.40 273,893.94
0.0220 0.0181
2.07% 1.71%
1.24% 1.03%
3.1.2 (2020 6 30 )
193,823.33 211,022.27
0.0210 0.0200
9,586,452.33 10,940,868.72
1.0404 1.0393
3.1.3 (2020 6 30 )
17.26% | 15.17%
1
2
3
3.2
3.2.1
A
-0.43% 0.06% |  -0.74% 0.11% 0.31% ~0.05%
~0.59% 0.12% |  -0.26% 0.11% -0.33% 0.01%
1.24% 0.10% 2.32 0.11% ~1.08% -0.01%
3.46% 0.08% |  5.00% 0.08% ~1.54% 0.00%
15.01% 0.08% |  15.98% 0.06% -0.97% 0.02%

52




2020

17.26% 0.08% 17.83% 0.07% -0.57% 0.01%
-0.47% 0.06% -0.74% 0.11% 0.27% -0.05%
-0.68% 0.12% -0.26% 0.11% -0.42% 0.01%
1.03% 0.10% 2.32% 0.11% -1.29% -0.01%
3.05% 0.08% 5.00% 0.08% -1.95% 0.00%
13.61% 0.08% 15.98% 0.06% -2.37% 0.02%
15.17% 0.08% 17.83% 0.07% -2.66% 0.01%

3.2.2

52
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1 2006 3 9 2020 6 30
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2020

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

52



2020

FOF

4.1.2

300

1-3

FOF

50

(LOF)

2020

3

26

EMBA

2004 9

(LOF)

12

52




2020

11

2020
10

3

2016
30
1
2
4.2
4.3
4.3.1

4.3.2

13

52
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2020

4.4
4.4.1

2020

4.4.2

1.1668

4.5

2020

6

30

1.0393

1.03%

2016

A 1.0404

A 1.24%

1.1478

2.32%

52



2020

4.6

172
4.7
10 0.290
540,322.47
10 0.247
455,619.33
1
100%
2 A

2020 4 10 2020 4 10
448,940.65 91,381.82
2020 4 10 2020 4 10
203,142.83 252,476.50
1
C

52
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4.8

2018

3

30

2018

6

26

52
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§5
5.1

5.2

5.3

2020

52

995,941.80



2020

6.1

§6

2020 6 30

2020 6 30 2019 12 31
6.4.6.1 62,293.04 194,403.71
376,821.39 2,231,472.81
2,337.43 3,325.35
6.4.6.2 19,840,958.80 58,294,007.60
19,840,958.80 58,294,007.60
6.4.6.3 - -
6.4.6.4 - -
6.4.6.5 287,435.64 1,305,906.13
6.4.6.6 - -
20,569,846.30 62,029,115.60

2020 6 30 2019 12 31
6.4.6.3 - -
- 22,819,793.37
- 32,014.31
11,788.60 23,161.93
3,368.18 6,617.69
3,590.70 6,575.08
6.4.6.7 2,529.50 3,157.65
2,303.79 4,418.03

18

52




2020

- 3,296.68
6.4.6.8 18,944.48 29,000.00
42,525.25 22,928,034.74
6.4.6.9 19,741,435.59 37,077,937.69
6.4.6.10 785,885.46 2,023,143.17
20,527,321.05 39,101,080.86
20,569 ,846.30 62,029,115.60
2020 6 30 A 1.0404
9,214,348.27 C 1.0393
10,527,087.32 19,741,435.59
6.2
2020 1 1 2020 6 30
2020 1 1 2019 1 1
2020 6 30 2019 6 30
922,041.94 1,609,029.79
1. 935,864.92 1,095,491.55
6.4.6.11 13,369.57 26,685.04
922,370.76 1,049,583.78
124.59 19,222.73
2. .7 -229,793.98 1,371,515.93
6.4.6.12 _ _
6.4.6.13 -229,793.98 1,413,465.93
6.4.6.13.5 - -
6.4.6.14 - -
6.4.6.15 - -41,950.00
6.4.6.16 - -
3. 6.4.6.17
o 214,080.85 -861,959.49
4. 13 _11 - -
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52




2020

5 « 6.4.6.18
1,890.15 3,981.80
324,456.60 563,590.46
] 6.4.92.1 110,219.03 149,984.46
2 64922 31,491.11 42,852.73
3 6.4.92.3 31,857.44 39,794.92
4 6.4.6.19 2,444 .66 8,389.15
5 116,529.06 288,732.29
116,529.06 288,732.29
6 2,620.08 2,054.29
7 6.4.6.20 29,295.22 31,782.62
. 507,585.34 1,045,439.33
B 597,585.34 1,045,439.33

6.3

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

37,077,937.69

2,023,143.17

39,101,080.86

- 597,585.34 597,585.34
-17,336,502.10 -838,901.25 -18,175,403.35
1,007,244 .52 50,062.46 1,057,306.98
-18,343,746.62 -888,963.71 -19,232,710.33
- -995,941.80 -995,941.80

20 52




2020

19,741,435.59 785,885.46 20,527,321.05
2019 1 1 2019 6 30
44,826,851.42 3,953,758.86 48,780,610.28
- 1,045,439.33 1,045,439.33
-7,748,913.73 -176,128.10 -7,925,041.83
1. 15,049,682.78 402,940.26 15,452,623.04
2. -22,798,596.51 -579,068.36 -23,377,664.87
- -3,600,987.06 -3,600,987.06
37,077,937.69 1,222,083.03 38,300,020.72
6.1 6.4
6.4
6.4.1
( ~ £ ’,)
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52
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( << >7) [2015]2772
A C
1,855,565,322.62 ( )
1600097 2016 3 9
(
)
80%
(
)
6.4.2
( = &
6.4.3
2020 6 30 2020
2020 6 30

22 52
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1
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6.4.4

6.4.4.1

6.4.4.2

6.4.5
[2008]1
[2016]36 [2016]140
[2017]56

[2017]90

1) ( )

3%

2)

6.4.6

6.4.6.1

2020 6 30

62,293.04

1 -
1-3 -
3 -

62,293.04
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2020

6.4.6.2
2020 6 30
16,644,710.56 16,487,408.80 -157,301.76
3,363,725.00 3,353,550.00 -10,175.00
20,008,435.56 19,840,958.80 -167,476.76
20,008,435.56 19,840,958.80 -167,476.76
6.4.6.3
6.4.6.4
6.4.6.4.1
6.4.6.4.2
6.4.6.5
2020
8.45
186.15
287,240.14

24

52




2020

0.90

287,435.64

6.4.6.6

6.4.6.7

2020 6 30

2,529.50

2,529.50

6.4.6.8

2020 6 30

9,000.00

9,944.48

18,944 .48

6.4.6.9

2020 1 1

2020 6 30

18,631,806.39

18,631,806.39

204,455.35

204,455.35

(

nmn

-9,621,913.47

-9,621,913.47

(

nn

9,214,348.27

9,214,348.27

25

52



2020

C
2020 1 1 2020 6 30
18,446,131.30 18,446,131.30
802,789.17 802,789.17
( n_n ) —8,721,833_15 —8,721,833.15
- / - -
/ - -
( n_n ) - -
10,527,087.32 10,527,087.32
) (
6.4.6.10
A
629,260.21 417,101.51 1,046,361.72
203,566.44 120,124.96 323,691.40
-98,680.85 -358,945.74 -457,626.59
1,825.19 8,149.94 9,975.13
-100,506.04 -367,095.68 -467,601.72
-540,322.47 - -540,322.47
193,823.33 178,280.73 372,104.06
C
564,066.13 412,715.32 976,781.45
179,938.05 93,955.89 273,893.94
-77,362.58 -303,912.08 -381,274.66
9,967.07 30,120.26 40,087.33
-87,329.65 -334,032.34 -421,361.99
-455,619.33 - -455,619.33
211,022.27 202,759.13 413,781.40

26

52




2020

6.4.6.11

2020 1 1 2020 6 30
5,295.42
8,042.18
31.97
13,369.57
20.29 11.68
6.4.6.12
6.4.6.12.1 —_—
6.4.6.13
6.4.6.13.1
2020 1 1 2020 6 30
-229,793.98
-229,793.98
6.4.6.13.2 e
2020 1 1 2020 6 30

60,277,664.57

58,943,971.93

1,563,486.62

-229,793.98

27

52




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

214,080.85

214,080.85

28

52




2020

214,080.85

6.4.6.18
2020 1 1 2020 6 30
1,890.15
1,890.15
7 25%
6.4.6.19
2020 1 1 2020 6 30
77.16
2,367.50
2,444 .66
6.4.6.20
2020 1 1 2020 6 30
9,944 .48
1,350.74
18,000.00

29,295.22

29

52




2020

6.4.7

6.4.7.1

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

6.4.9.1.3

6.4.9.1.4

30

52




2020

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
110,219.03 149,984.46
55,033.69 73,031.43
x 0.70%
= ><0.70%—=
6.4.9.2.2
2020 1 1 2020 6 |2019 1 1 2019 6 30
30
31,491.11 42,852.73
x 0.20%
= ><0.20%—=
6.4.9.2.3
2020 1 1 2020 6 30
A C
- 24.50 24.50
- 19,551.13 19,551.13
- 1.82 1.82

31

52




2020

- 19,577.45 19,577.45

2009 1 1 2019 6 30

A C
- 42.53 42.53
- 31,389.85 31,389.85
- 1.81 1.81
- 31,434.19 31,434.19
A
C ><0.40%
C =
C ><0.40%—=
6.4.9.3 ( )
( )

6.4.9.4

6.4.9.4.1

6.4.9.4.2

6.4.9.5

6.4.9.5.1

32 52




2020

6.4.9.5.2

6.4.9.6
20200 1 1 2020 6 30 2019 1 1 2019 6 30
62,293.04 5,295.42  5,455,052.35 7,136.22
2020 6 30 23,692.19 (2019 12 31
1,881,508.73 )
6.4.9.7
6.4.9.8
353,129.20 2019 6
30 633,172.81 0.00
2019 1 1 2019 6 30  30,405,800.00
0.00 2019 1 1 2019 6 30  124.33
2019 6 30  0.00
6.4.10
A
10
2020 2020
1 4 10 | 4 10 0.290 448,940.65 91,381.82540,322.47
- 0.290 448,940.65 91,381.82540,322.47

33

52



2020

10

2020
1 4 10 |-

2020
4 10 0.247

203,142.83

252,476.50

455,619.33

0.247

203,142.83

252,476.50

455,619.33

6.4.11

6.4.11.1

6.4.11.2

6.4.11.3

6.4.11.3.1

6.4.11.3.2

6.4.11.4

6.4.12

6.4.12.1

2020 6 30

34

52




2020

6.4.12.2

10%

10%

6.4.12.2.1
2020 6 30 2019 12 31
A-1 1,496,850.00 0.00
A-1 0.00 0.00
0.00 0.00
1,496,850.00 0.00
6.4.12.2.2

35 52




2020

6.4.12.2.3
6.4.12.2.4
2020 6 30 2019 12 31
AAA 5,981,440.00 36,144,800.00
AAA 5,797,082.00 15,719,347.60
6,565,586.80 6,429,860.00
18,344,108.80 58,294,007.60
6.4.12.2.5
6.4.12.2.6
6.4.12.3

6.4.12.3.1

36

52




2020

6.4.12.4
6.4.12.4.1
6.4.12.4.1.1
2020 6 6 6 -1 1-5
30
62,293.04 - - - - 62,293.04
376,821.39 - - - - 376,821.39
2,337.43 - - - - 2,337.43
1,016,500.006,350,372.00/12,474,086..80 - - 19,840,958.80
- - - - 287,435.64 287,435.64
1,457,951.86(6,350,372.00/12,474,086.80 - 287,435.64 20,569,846.30
- - - - 11,788.60 11,788.60
- - - - 3,368.18 3,368.18
- - - - 3,590.70 3,590.70
- - - - 2,529.50 2,529.50
- - - - 2,303.79 2,303.79
- - - - 18,944.48 18,944.48
- - - - 42,525.25 42,525.25
1,457,951.86(6,350,372.00/12,474,086..80 - 244,910.39 20,527,321.05

6 -1

1-5

37 52



2020

2019 12
31
194,403.71 - - - - 194,403.71
2,231,472.81 - - - - 2,231,472.81
3,325.35 - - - - 3,325.35
7,552,700.00[2,012,400.0039, 296,647 609,432, 260..00 - 58,294,007.60
- - - -11,305,906.13 1,305,906.13
9,981,901.872,012,400.0039, 296,647 609,432, 260.00{1,305,906 .13 62,029,115.60
22,819,793.37 - - - - 22,819,793.37
- - - - 32,014.31 32,014.31]
- - - | 23,161.93 23,161.93
- - - - 6,617.69 6,617.69
- - - 4|  6,575.08 6,575.08
- - - - 3,157.65 3,157.65
- - - - 3,296.68 3,296.68
- - - - 4,418.03 4,418.03
- - - - 29,000.00 29,000.00)
22,819,793.37 - - -| 108,241.37 22,928,034.74
-12,837,891.50/2,012,400.0039,296,647.609,432,260.00(1,197,664.76 39,101,080.86
6.4.12.4.1.2
2020 6 30 2019 12 31
27
77,651.33 424,880.58
27
-77,651.33 -424,880.58
38 52




2020

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
%
%
19,840,958.80 96.66 58,294,007.60 149.09
19,840,958.80 96.66 58,294,007.60 149.09
6.4.12.4.3.2
6.4.13
@

39 52



2020

@

(0)
(1)
2020 6 30

19,840,958.80

(i)

(i)

@

40 52



2020

§7

71
%
1 - -
2 - -
3 19,840,958.80 96.46
19,840,958.80 96.46

4 - -
5 - -
7 439,114.43 2.13
8 289,773.07 1.41
9 20,569,846.30 100.00

7.2

7.2.1

7.2.2

7.3

7.4

7.4.1 2% 20

7.4.2 2% 20

41
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2020

7.4.3

7.5
1 5,334,084.70 25.99
2 - -
3 1,231,502.10 6.00
1,231,502.10 6.00
4 11,778,522.00 57.38
5 1,496,850.00 7.29
6 - -
7 - -
8 - -
9 - -
10 19,840,958.80 96.66
7.6
1 010303 03 29,460 3,018,177.00 14.70
2 010107 21 22,570 2,315,907.70 11.28
3 155217 19 Gl 20,000 2,029,200.00 9.89
4 155219 19 Gl 20,000 2,022,600.00 9.85
5 143566 18 01 19,000 1,929,640.00 9.40
7.7
7.8

7.9

42

52




2020

7.10
7.10.1

7.10.2

7.10.3

7.11
7.11.1

7.11.2

7.11.3

2,337.43

287,435.64

O (X[ Q[N |k~ W[N]~

289,773.07

7.11.4

7.11.5
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2020

7.11.6

44 52



2020

§8

8.1
()
488 18,881.86 0.00 0.00% 9,214,348.27 100.00%
326 32,291.68 0.00 0.00% 10,527,087.32 | 100.00%
814 24,252.38 0.00 0.00% 19,741,435.59 | 100.00%
8.2
A 0.00 0.00%
C 0.00 0.00%
0.00
0.00%
8.3
0
0
0

45
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2020

89

2016 F3 A9 H

941,356,038.80

914,209,283.82

18,631,806.39

18,446,131.30

204,455.35

802,789.17

9,621,913.47

8,721,833.15

9,214,348.27

10,527,087.32

46

52




2020

§10

10.1

10.2

10.3

10.4

10.5

10.6

10.7
10.7.1

N R [RPr |, |~
I
I
I
I

47 52




2020

10.7.2

1998 29

2007 48

37,538,219.67

100.00%

301,000,000.00

100.00%

10.8

2019

2020 1

17

2019

2020 1

17
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2020

2020

3 2020 1 31
4 2020 2020 2 28
1
5 2020 3 3
6 2020 3 4
7 2020 3 5
8 2020 3 11
9 2020 3 13
10 2020 3 13
11 2020 3 17
12 2019 2020 3 25
13 2020 4 9
14 2020 4 9
15 2020 4 22
2020 1
16 2020 4 22

2020

49

52




2020

17 2020 4 27
2019
18 2020 4 27
2019
19 2020 5 7
20 2020 6 3
21 2020 6 3
22 2020 6 10
23 2020 6 15
24 2020 6 29
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52




2020

§11

11.1 20%

20%

11.2

51 52



2020

§12

12.1

12.2

12.3

http://www.cxfund.com.cn

2020 8 29

52 52



