2020

2020 6 30

2020 8 29



2020

1.1

2020

1

1

§1

2020

6

55

30

2020

8

26



2020

1.2
§1

§2

§3

§4

§5

§6

1.1

1.2

2.1

2.2

23

24

2.5

3.1

32

4.1

4.2

43

4.4

4.5

4.6

4.7

4.8

5.1

5.2

53

6.1

6.2

6.3




2020

§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

7.12

8.1

8.2

8.3

10.1

10.2

10.3

10.4

10.5

10.6

10.7

10.8

20% 54



2020

§12

11.2

12.1

12.2

12.3




2020

§2

2.1

003059

2006 9 7

38,863,835.55

A

003059 008041

38,863,357.26 478.29
2.2

*80%-+ 500 *20%

2.3

021-61009999

0755—83199084

zhouyg@cxfund.com.cn

yan_zhang@cmbchina.com

4007005566

95555

021-61009800

0755—83195201

68 9

7088

6 55




2020

68 9

7088

200120

518040

2.4

www . cxfund.com.cn

68 9
7088

2.5

68

55




2020

§3
3.1
A c
3.1.1 (020 1 1 - 2020 (020 1 1 -
6 30 ) 2020 6 30 )
1,407,675.30 13.10
~426,422.90 -3.71
-0.0087 -0.0078
-0.81% -0.72%
-0.79% -0.72%
3.1.2 (2020 6 30 )
2,634,834.43 36.66
0.0678 0.0766
41,806,937.56 514.95
1.0757 1.0766
3.1.3 (2020 6 30 )
7.57% | 2.94%
1
2
3
3.2
3.2.1
A
-0.10% 0.01% 1.06% 0.19% ~1.16% -0.18%
1.72% 0.25¢% 2.92% 0. 25k ~1.20% 0.00%
-0.79% 0.58% | 4.3% 0.34% -5.18% 0.24%
4.24% 0.41% |  8.03% 0.28% -3.79% 0.13%
10.61% 0.34% |  13.03% 0.29% -2.42% 0.05%

55




2020

7.57% 0.31% 11.14% 0.27% -3.57% 0.04%
-0.06% 0.01% 1.06% 0.19% -1.12% -0.18%
1.80% 0.25% 2.92% 0.25% -1.12% 0.00%
-0.72% 0.58% 4.39% 0.34% -5.11% 0.24%
2.94% 0.49% 6.64% 0.30% -3.70% 0.19%

3.2.2

55




2020

AR R S TR AR S A B A IR BRI AT L
RIS A

1 2019 10 21
A C
2 A 2006 9 7 2020 6 30
C 2019 10 21 2020 6 30
3 6

10 55



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

55



2020

FOF

300

FOF 50

1-3

4.1.2

2017

2019 9
23

12 55



2020

2019 8
23

2020
10

3

4.2

4.3
4.3.1

4.3.2

4.4
4.4.1

2020

13

55

S%




2020

4.4.2

-0.79%

1.0766

4.5

A 1.0757

C 1.0766

-0.72% 4.39%

PPI

CPI

1.0757



2020

4.6

4.7

172

55



2020

4.8

2020

5

12

2020

6

8

55



2020

5.1

5.2

5.3

§5

55



2020

6.1

§6

2020 6 30

2020 6 30 2019 12 31
6.4.6.1 25,283,527.54 3,909,218.44
88,888.89 627,892.92
22,459.20 15,429.15
6.4.6.2 1,514,337.60 53,495,418.64
- 15,064,707.00
1,514,337.60 38,430,711.64
6.4.6.3 - -
6.4.6.4 15,000,000.00 -
6.4.6.5 23,708.46 155,402.03
6.4.6.6 - -
41,932,921.69 58,203,361.18

2020 6 30 2019 12 31
6.4.6.3 - -
- 1,096,463.64
41,140.74 56,660.50
6,856.79 9,443.43
6.4.6.7 18,576.94 15,610.09
168.67 289.60

18 55




2020

6.4.6.8 58,726.04 179,000.00
125,469.18 1,357,467.26
6.4.6.9 38,863,835.55 52,424,703.60
6.4.6.10 2,943,616.96 4,421,190.32
41,807,452.51 56,845,893.92
41,932,921.69 58,203,361.18
2020 6 30 A 1.0757
38,863,357.26 C 1.0766 478.29
38,863,835.55
6.2
2020 1 1 2020 6 30
2020 1 1 2019 1 1
2020 6 30 2019 6 30
119,739.93 12,837,736.17
1. 400,217..50 2,305,653.50
6.4.6.11 38,908.63 53,857.11
343,267.19 2,199,414.87
18,041.68 52,381.52
2. e 1,553,637.38 11,128,199.27
6.4.6.12 -208.36 7,231,742.50
6.4.6.13 1,552,213.74 3,792,430.72
6.4.6.13.5 - -
6.4.6.14 - -
6.4.6.15 - -
6.4.6.16 1,632.00 104,026.05
3. 6.4.6.17

o -1,834,115.01 -596,128.10
4. 13 _11 - -

19

55




2020

5 « 6.4.6.18
0.06 11.50
546,166.54 1,876,515.82
] 6.4.92.1 315,940.31 795,992.82
2 64922 52,656.71 132,665.38
3 6.4.92.3 - -
4 6.4.6.19 106,344.07 472,726.51
5 745.85 347,158.04
745.85 347,158.04
6 189.00 3,682.47
7 6.4.6.20 70,290.60 124,290.60
. -426,426.61 10,961,220.35
B -426,426.61 10,961,220.35

6.3

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

52,424,703.60

4,421,190.32

56,845,893.92

-426,426.61

-426,426.61

-13,560,868.05

-1,051,146.75

-14,612,014.80

32,112.33

2,472.65

34,584.98

-13,592,980.38

-1,053,619.40

-14,646,599.78

20 55




2020

38,863,835.55

2,943,616.96

41,807,452.51

2019

1

2019 6

3

166,769,895.55

-6,853,502.55

159,916,393.00

10,961,220.35

10,961,220.35

-81,573,120.97

-1,392,844.23

-82,965,965.20

-81,573,120.97

-1,392,844.23

-82,965,965.20

85,196,774.58

2,714,873.57

87,911,648.15

6.1 6.4

6.4
6.4.1

(

- [2016]1575

21

55




2020

2006 9 7 1,131,247,451.06
2019 10 17
C 2019 10 21
A C A
C
0%-30%
3%
S%
*80%+ 500 *20%

6.4.2

22 55



2020

XBRL

6.4.3
20200 1 1 2020 6 30
6.4.4
6.4.4.1
6.4.4.2
6.4.5
6.4.5.1
3%o 1%
[2005]103
6.4.5.2
[2016]36
2016 5 1

23 55

3

2008

2008

4

9

24

19

2020

6

30



2020

2018 1 1
3%
6.4.5.3
2011
6.4.5.4
2006 1 1

[2016]46

[2016]70

[2016]140

[2017]56

[2004]78

[2005]103

[2008]1

24

55

2011

2018

1

1



2020

6.4.5.5

6.4.6

6.4.6.1

[2005]103

[2008]132

2008 10 9

[2012]85
2013 1 1
1 1
1 1 1 50%

25% 20%

[2015]101

2005 9 8

2020 6 30

25,283,527.54

1-3

25,283,527.54

25 55



2020

6.4.6.2

2020 6 30

1,553,498.34 1,514,337.60 -39,160.74
1,553,498.34 1,514,337.60 -39,160.74
1,553,498.34 1,514,337.60 -39,160.74
6.4.6.3
/
6.4.6.4
6.4.6.4.1
2020 6 30
15,000,000.00 -
15,000,000.00 -
6.4.6.4.2
6.4.6.5
2020 6 30
3,478.93

40.00

26

55




2020

18,769.84

1,409.59

10.10

23,708.46

6.4.6.6

6.4.6.7

2020 6 30

18,576.94

18,576.94

6.4.6.8

2020 6 30

9,000.00

24,863.02

24,863.02

58,726.04

6.4.6.9

2020 1 1

2020 6 30

52,424,225.31

52,424,225.31

27

55



2020

32,112.33 32,112.33
« """ ) -13,592,980.38 -13,592,980.38
- / - -
/ - -
( ll_" ) - -
38,863,357.26 38,863,357.26
€
2020 1 1 2020 30
478.29 478.29
( ll_" ) - -
- / - -
/ - -
( ll_" ) - -
478.29 478.29
6.4.6.10
A

2,165,393.15

2,255,756.80

4,421,149.95

1,407,675.30

-1,834,098.20

-426,422.90

-938,234.02 -112,912.73 -1,051,146.75

2,206.85 265.80 2,472.65

-940,440.87 -113,178.53 -1,053,619.40

2,634,834.43 308,745.87 2,943,580.30
C

23.66 16.71 40.37

28

55




2020

13.10 -16.81 -3.71
36.76 -0.10 36.66
6.4.6.11
2020 1 1 2020 6 30
37,567.88
1,206.38
134.37
38,908.63
6.4.6.12
6.4.6.12.1
2020 1 1 2020 6 30
41,737,628.41
41,737,836.77
-208.36
6.4.6.13
6.4.6.13.1
2020 1 1 2020 6 30

1,552,213.74

1,552,213.74

29

55




2020

6.4.6.13.2

2020 1 1 2020 6 30

70,530,457.98

68,324,660.90

653,583.34

1,552,213.74

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

2020

1 1 2020 6 30

1,632.00

30

55




2020

1,632.00

6.4.6.17
2020 1 1 2020 6 30
1. -1,834,115.01
e -874,694.72
e -959,420.29
2. -
3. -
-1,834,115.01
6.4.6.18
2020 1 1 2020 6 30
0.06
0.06
6 6
25%
6.4.6.19
2020 1 1 2020 6 30
106,344.07

106,344.0

7

31

55




2020

6.4.6.20

2020

1

1

2020

6 30

24,863.02

24,863.02

18,000.00

2,564.56

70,290.60

6.4.7

6.4.7.1

6.4.7.2

6.4.8

6.4.8.1

6.4.8.2

32

55




2020

6.4.9
6.4.9.1
6.4.9.1.1
2020 1 1 2020 6 30 2019 1 1 2019 6 30
69,274,910.18 100.00% 317,509,021.74 100.00%
6.4.9.1.2
2020 1 1 2020 6 30 2019 1 1 2019 6 30
82,527,069.18 100.00% 352,543,382.41 100.00%
6.4.9.1.3
2020 1 1 2020 6 30
2019 1 1 2019 6 30
96,900,000.00 100.00% 1,349,800,000.00 100.00%
6.4.9.1.4
6.4.9.1.5
2020 1 1 2020 6 30
57,588.35 100.00% 18,576.94 100.00%-
2019 1 1 2019 6 30

33 55




2020

263,946.58 100.00% 80,945.84 100.00%
6.4.9.2
6.4.9.2.1
2020 1 1 2020 6 (2019 1 1 2019 6 30
30
315,940.31 795,992.82
187,196.40 483,116.90
1.20%
H=E>=< /
H
E
6.4.9.2.2
2020 1 1 2020 6 (2019 1 1 2019 6 30
30
52,656.71 132,665.38
0.20%
H=E >< /
H
E

34 55




2020

6.4.9.2.3

21 C C
0.10%

H=E><C /

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

35

55

2019 10 17

2019

10



2020

6.4.9.5.2

6.4.9.6

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

25,283,527.54 37,567.88 25,465,661.14 41,748.86

2020 6 30

“c 7z 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

6.4.11.3

6.4.11.3.1

6.4.11.3.2

36 55



2020

6.4.11.4

6.4.12

6.4.12.1

6.4.12.2

10%

10%

37

55



2020

6.4.12.2.1

6.4.12.2.2
6.4.12.2.3
2020 6 30 31
A-1 0.00 0.
A-1 0.00 0.
0.00 19,785,000.
0.00 19,785,000.
AA+
6.4.12.2.4
2020 6 30 31
AAA 1,514,337.60 8,544,688.
AAA 0.00 10,101,023.
0.00 0.
1,514,337.60 18,645,711.
6.4.12.2.5
6.4.12.2.6
6.4.12.3

38 55




2020

6.4.12.3.1
6.4.12.4
6.4.12.4.1
6.4.12.4.1.1
6 6 -1 1-5
2020 6 30
25,283,527.54 - - -| 25,283,527.54
88,888.89 - - - 88,888.89
22,459.20 - - - 22,459.20
-| 1,514,337.60 - -| 1,514,337.60
15,000,000.00 - - -| 15,000,000.00
- - - 23,708.46 23,708.46
39 55



2020

40,394,875.63 1,514,337.60) - - 23,708.46 41,932,921.69
- - - 4 41,140.74  41,140.74
- - - - 6,856.79 6,856.79
- - - - 18,576.94  18,576.94
- - - - 168.67, 168.67
- - - - 58,726.04  58,726.04
- - - 4 125,469.18  125,469.18
40,394,875.63 1,514,337.60) - - -101,760.72 41,807,452.51
5
6 6 -1 1-5
2019 12 31
3,909,218.44 - - - -| 3,909,218.44
627,892.92 - - - - 627,892.92
15,429.15 - - - 4 15,429.15
24,683,424.76| 11,762,611.38| 1,984,675.50 -| 15,064,707.00| 53,495,418.64
- - - 4 155,402.03  155,402.03
29,235,965.27| 11,762,611.38| 1,984,675.50 - 15,220,109.03 58,203,361.18
- - - -| 1,096,463.64 1,096,463.64
- - - - 56,660.500  56,660.50
- - - - 9,443.43 9,443.43
- - - - 15,610.09  15,610.09
- - - - 289.60 289.60
- - - - 179,000.000  179,000.00
- - - -| 1,357,467.26 1,357,467.26
29,235,965.27| 11,762,611.38| 1,984,675.50 - 13,862,641.77| 56,845,893.92
6.4.12.4.1.2
2020 6 30 2019 12 31
27
2,824.07 254,443.31
27
-2,824.07 -254,443.31
6.4.12.4.2
40 55




2020

6.4.12.4.3
VaR(ValueatRisk)
6 30
6.4.12.4.3.1
2020 6 30 2019 12 31
%
%
- - - 15,064,707.00 26.50
1,514,337.60 3.62 38,430,711.64 67.61
1,514,337.60 3.62 53,495,418.64 94.11
6.4.12.4.3.2
95%
2020 6 2019 12
30 31
VaR 0.00% 2019 12
-522,391.43
31 VaR 0.92%)
VaR

41 55

95%



2020

2019

6.4.13
6.4.13.1

6.4.13.1.1

6.4.13.1.2
6.4.13.1.2.1
2020 6 30
0.00
0.00

6.4.13.1.2.2

6.4.13.1.2.3

6.4.13.2

6.4.13.3

42 55

1,514,337.60



2020

§7

7.1
%
1 - -
2 - -
3 1,514,337.60 3.61
1,514,337.60 3.61
4 - -
15,000,000.00 35.77
7 25,372,416.43 60.51
46,167.66 0.11
9 41,932,921.69 100.00
7.2
7.2.1
7.2.2
7.3
7.4
7.4.1 2% 20
1 601688 1,321,196.00 2.32
2 300059 1,280,043.95 2.25

43 55



2020

3 601888 1,051,014.00 1.85
4 600741 962,503.00 1.69
5 300033 819,383.00 1.44
6 002233 803,035.00 1.41
7 002078 800,714.00 1.41
8 300628 762,432.00 1.34
9 603369 738,380.00 1.30
10 002475 730,192.00 1.28
11 300408 645,001.00 1.13
12 300088 633,861.00 1.12
13 002373 625,075.00 1.10
14 002212 621,549.00 1.09
15 300750 613,220.00 1.08
16 000002 605,303.00 1.06
17 600570 601,307.00 1.06
18 000001 593,252.00 1.04
19 601601 568,234.00 1.00
20 600216 564,236.00 0.99
7.4.2 2% 20
1 300059 1,217,408.69 2.14
2 601688 1,195,284.00 2.10
3 601888 1,013,056.00 1.78
4 000001 1,001,388.00 1.76
5 000002 975,696.00 1.72
6 300760 969,082.00 1.70
7 600887 967,112.53 1.70
8 002233 891,568.00 1.57
9 601318 883,885.00 1.55
10 300383 865,278.00 1.52
11 000063 860,892.03 1.51
12 002311 833,449.00 1.47
13 601166 828,534.00 1.46
14 300033 811,997.00 1.43

44

55




2020

15 300054 785,105.00 1.38
16 600741 774,715.00 1.36
17 000858 749,539.44 1.32
18 600486 749,462.00 1.32
19 002475 717,581.00 1.26
20 002078 712,583.00 1.25
7.4.3
27,547,824.49
41,737,628.41
7.5
1 - -
2 - -
3 - -
4 1,514,337.60 3.62
5 - -
6 - -
7 - -
8 - -
9 - -
10 1,514,337.60 3.62
7.6
1 143496 16 01 14,880 1,514,337.60 3.62

7.7

45

55




2020

7.8

7.9

7.10

7.10.1

7.10.2

7.11

7.11.1

7.11.2

7.11.3

7.12

7.12.1

7.12.2

7.12.3

46 55



2020

1 22,459.20
2 _
3 _
4 23,708.46
5 _
6 _
7 _
8 _
9 46,167.66

7.12.4

7.12.5

7.12.6

47 55




2020

§8

8.1
()

490 | 79,312.97 0.00 0.00% 38,863,357.26 | 100.00%

A
1 478.29 0.00 0.00% 478.29 | 100.00%

C
491 | 79,152.41 0.00 0.00% 38,863,835.55 | 100.00%

8.2
A 0.00 0.00%
C 0.00 0.00%
0.00 0.00%

8.3
A 0
C 0
0
A 0
0
0

48 55




2020

89

2016 F9 A 7H

1,131,247,451.06

52,424,225.31

478.29

32,112.33

13,592,980.38

38,863,357.26

478.29

49

55




2020

§10

10.1

10.2
10.2.1

10.2.2

10.3

10.4

10.5

10.6

10.7
10.7.1

2 69,274,910.18

100.00%

57,588.35

100.00%

50

55

1998 29




2020

10.7.2

2007 48

82,527,069.18

100.00%

96,900,000.00

100.00%

10.8

2020

2019 4

2020

17

2019

2020

17

2020

17

51

55




2020

2020

2020 1 31
5
6 2020 1 2020 2 3
2020 3 11
7
2020 3 13
8
2020 3 13
9
2020 3 17
10
2020 3 25
11
2019
2020 4 22
12
2020
2020 4 22
13
2020
2020 4 27
14
2019
2020 4 27
15
2019
2020 4 29
16
17 2020 5 7

52

55




2020

2020 5 21
18
19 2020 6 3
20 2020 6 3

2020 6 10
21

2020 6 15
22

2020 6 15
23

2020 6 29

24

53

55




2020

§11

11.1 20%

20%

11.2

54 55



2020

§12

12.1

12.2

12.3

http://www.cxfund.com.cn

2020 8 29

55 55



