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§2
2.1
LOF
LOF
163003
2016 6 25
143,840,667.27
2011 6 24
(LOF)A (LOF)C
163008 163003
128,280,209.28 15,560,457.99
2011 6 24
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LOF 2020

83
3.1
3.1.
1
2020 2019 2018
(LOF)A (LOF)C (LOF)A (LOF)C (LOF)A (LOF)C
9,431,669.7 10,896,572. 10,502,133.
848,029.75 770,832.77 684,791.67
0 34 66
7,773,700.5 11,679,166. 16,914,118. | 1,113,004.9
571,069.42 792,928.15
6 96 63 0
0.0436 0.0290 0.0366 0.0323 0.0358 0.0323
6.29% 4.25% 5.62% 5.05% 5.550% 5.07%




LOF 2020

5.14% 4.77% 6.05% 5.71% 5.74% 5.35%
3.1.
2
2020 2019 2018
12,494,861. | 1,266,756.2 | 17,625,441. 8,443,692.8
747,234.92 237,090.34
67 7 08 4
0.0974 0.0814 0.0609 0.0397 0.0242 0.0082




LOF 2020

90,979,438. | 10,801,202. | 195,259,297 | 12,484,304. | 222,345,028 | 18,052,289.
22 35 .77 13 .09 85
0.7092 0.6941 0.6745 0.6625 0.6360 0.6267
3.1.
3
2020 2019 2018
20.77% 19.99% 14 _86% 14 .53% 8.30% 8.34%
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3.2
3.2.1
(LOF)A
2.15% 0.22% 1.26% 0.05% 0.89% 0.17%
3.34% 0.27% 0.62% 0.07% 2.72% 0.20%
5.14% 0.26% 2.98% 0.09% 2.16% 0.17%
17.91% 0.17% 16.56% 0.07% 1.35% 0.10%
20.77% 0.15% 17.03% 0.07% 3.74% 0.08%
(LOF)C
2.06% 0.22% 1.26% 0.05% 0.80% 0.17%
3.15% 0.27% 0.62% 0.07% 2.53% 0.20%
4.77% 0.26% 2.98% 0.09% 1.79% 0.17%
16.68% 0.17% 16.56% 0.07% 0.12% 0.10%
19.99% 0.14% 17.39% 0.08% 2.60% 0.06%
3.2.2
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(LOF)A
10
2020 - - - -
2019 - - - -
2018 0.320 11,185,475.62 654.61 | 11,186,130.23
0.320 11,185,475.62 654.61 | 11,186,130.23
(LOF)C
10
2020 - - - -
2019 - - - -
2018 0.320 841,687.06 151,885.50 993,572.56
0.320 841,687.06 151,885.50 993,572.56

13

69
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4.1
4.1.1

31.21%

2020
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§4
2003 63
44 .55%
15.15%
4 _54%
31 73
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LOF
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4.3.2

4.3.3
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4.4

4.4.1

2020

3-5 6

11
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4.4.2
2020 12 31 A
C 0.6941
5.14%, C 4.77%
4.5
2021
4.6
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0.7092
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§6
6.1
( ) (21) P00043
6.2
LOF
(LOF) 2020
12 31 2020 (
)
(LOF)2020 12 31
2020
(LOF)
(LOF)
( - %)
(LOF)2020
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(LOF) ( )
(LOF)
(LOF)
(1
(2)
3)
4
(LOF)
(LOF
(5
222 30
2021 3 25

23
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§7
7.1
LOF
2020 12 31

2020 12 31 2019 12 31
7.4.7.1 1,190,509.82 3,814,040.44
23,960.26 177,938.36
10,532.95 25,338.62
7.4.7.2 118,027,115.96 267,160,266.04
1,997,504.50 -
116,029,611.46 267,160,266.04
7.4.7.3 - -
7.4.7.4 - -
7.4.7.5 1,425,295.60 4,781,688.28
21,552.04 131,103.25
7.4.7.6 - -
120,698,966.63 276,090,374.99

2020 12 31 2019 12 31
7.4.7.3 - -
18,189,777.21 64,989,737.01
- 2,598,306.14
20,233.88 6,651.03
59,940.09 122,608.78
17,125.74 35,031.10
3,224.32 3,725.87
7.4.7.7 7,964.15 6,095.99
383,951.30 405,820.79
4,762.11 7,444 .14

24 69




LOF 2020

7.4.7.8 231,347.26 171,352.24
18,918,326.06 68,346,773.09
7.4.7.9 88,004, 635.56 188,633,732.55
7.4.7.10 13,776,005.01 19,109,869.35
101,780,640.57 207,743,601.90
120,698, 966.63 276,090,374.99
2020 12 31 (LOP)A 0.7092
(LOF)C 0.6941 143,840,667.27 (LOF)A
128,280, 209.28 (LOF)C 15,560, 457.99
7.2
LOF
2020 1 2020 12 31
2020 1 1 2019 1 1
2020 12 31 2019 12 31
10,637,430.82 16,307,637.70
1. 5,831,489.43 11,344,809.13
7.4.7.11 47,856.80 51,928.56
5,757,769.80 11,236,319.69
25,862.83 56,560. 88
2. LR 6,737,589.12 4,137,657.33
7.4.7.12 9,854.93 -
7.4.7.13 6,727,734.19 4,137,657.33
74.7.13.5 - -
7.4.7.14 - _
7.4.7.15 - -
7.4.7.16 - -
3. 7.4.7.17
T -1,934,929.47 804,690.00
4. 13 _'I'I

25

69
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5 “ 74.7.18
3,281.74 20,481.24
2,292,660.84 3,835,542.59
] 74.102.1 965,915.67 1,568,388.38
2 741022 275,975.93 448,110.99
3 741023 47,099.83 55,139.45
4 74.7.19 25,103.30 19,237.29
5 702,633.05 1,454,007.10
702,633.05 1,454,007.10
6 18,733.06 33,459.38
7 7.4.7.20 257,200.00 257,200.00
. 8,344,769.98 12,472,095.11
B 8,344,769.98 12,472,095.11

7.3

LOF
2020 1 1 2020 12 31
2020 1 1 2020 12 31
188,633,732.55 19,109,869.35 |  207,743,601.90
- 8,344,769.98 8,344,769.98
. ~100,629,096.99 -13,678,634.32 | -114,307,731.31
10,523,258.48 1,177,660.96 11,700,919.44
-111,152,355.47 -14,856,295.28 | -126,008,650.75
26 69
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88,004,635.56 13,776,005.01 |  101,780,640.57
2019 1 1 2019 12 31
231,525,441.40 8,871,876.54 |  240,397,317.94
- 12,472,095.11 12,472,095.11
. ~42,891,708.85 -2,234,102.30 | -45,125,811.15
30,155,070.39 1,767,523.53 31,922,593.92
-73,046,779.24 -4,001,625.83 |  -77,048,405.07
188,633,732.55 19,109,869.35 |  207,743,601.90
7.1 7.4
7.4
7.4.1
(LOF)( - ™)
( ~ &
") ( [2011] 603 )
( < ) 2011 6
24 5 2016 6 24

27 69
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(LOF) <<
(LOF)>~ 2016 6 25
2016 6 25 << (LOF)>”
2017 1 4
(LOF) 2017 1 9 A (
<< (LOF)A™?) (LOP)A
C ( <« (LOF)C™*) (LOF)C
0.35%
(LOF)
( )
(
)
80%
20% (
) 5%
7.4.2
( “ M)

28 69
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7.4.3

2020 12 31 2020

7.4.4

7.4.4.1

7.4.4.2

7.4.4.3
D

2)

7.4.4.4

29 69
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7.4.4.5
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7.4.4.6

7.4.4.7

7.4.4.8

7.4.4.9

/(

31

69



LOF

2020

7.4.4.10
0.70%

0.20%

0.35%

7.4.4.11

10%

15
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7.4.4.12

7.4.4.13

D

« )»r ( [2017]6 )

2) (

[2017]13 ) (AMAC) (

[2013]13 )

3) < 2015 1
> ( [2014]24 )

( )

7.4.5

7.4.5.1

7.4.5.2

7.4.5.3

7.4.6
[2008]1
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2008 9 18
[2012]85
2019 78
[2015]101
[2016]36
[2016]140
[2017]56 [2017]90
1) ( )
3%
2)
3)
1 (1 )
1 1 (1) 50%
1 20%
4) A 0.10% « )
7.4.7
7.4.7.1
2020 12 31 2019 12 31
1,190,509.82 3,814,040.44
1 - -
1-3 - -
3 - -

1,190,509.82

3,814,040.44

34 69




2020

7.4.7.2
2020 12 31
1,756,914.84 1,997,504.50 240,589.66
23,262,342.55 23,934,611.46 672,268.91
92,012,018.27 92,095,000.00 82,981.73
115,274,360.82 116,029,611.46 755,250.64
117,031,275.66 118,027,115.96 995,840.30
2019 12 31
72,033,646.59 74,181,766.04 2,148,119.45
192,195,849.68 192,978,500.00 782,650.32
264,229,496.27 267,160,266.04 2,930,769.77
264,229,496.27 267,160,266.04 2,930,769.77
7.4.7.3
7.4.7 .4
7.4.7.4.1
7.4.7.4.2
7.4.7.5

35

69
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2020 12 31

2019 12 31

1,530.05

874.67

11.77

88.11

1,423,748.61

4,780,712.96

5.17

12.54

1,425,295.60

4,781,688.28

7.4.7.6
7.4.7.7
2020 12 31 2019 12 31
3,773.28 -
4,190.87 6,095.99
7,964.15 6,095.99
7.4.7.8
2020 12 31 2019 12 31
- 4.98
9,000.00 9,000.00
40,000.00 40,000.00
120,000.00 120,000.00
60,000.00 -
2,347.26 2,347.26
231,347.26 171,352.24

36 69
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7.4.7.9
(LOP)A
2020 1 1 2020 12 31
289,475,107.10 177,104,665.87
1,301,584.26 796,334.68
“ o -162,496,482.08 -99,416,424.00
- / - -
/ - -
128,280,209.28 78,484,576.55
(LOF)C
2020 1 1 2020 12 31
18,844,108.45 11,529,066.68
15,898,394.20 9,726,923.80
“ o -19,182,044.66 -11,735,931.47
- / - -
/ - -
15,560, 457.99 9,520,059.01
7.4.7.10
(LOF)A
17,625,441.08 529,190.82 18,154,631.90

9,431,669.70

-1,657,969.14

7,773,700.56

-13,475,312.06 41,841.27 -13,433,470.79
102,435.95 5,532.63 107,968.58
-13,577,748.01 36,308.64 -13,541,439.37

13,581,798.72

-1,086,937.05

12,494,861.67

37

69




LOF 2020

(LOF)C
747,234.92 208,002.53 955,237.45
848,029.75 ~276,960.33 571,069.42
~328,508.40 83,344.87 -245,163.53
933,400.17 136,292.21 1,069,692.38
-1,261,908.57 -52,947.34 ~1,314,855.91
1,266,756.27 14,387.07 1,281,143.34
7.4.7.11
2020 1 1 2020 2019 1 1 2019 12
12 31 31
43,710.32 47,864.65
3,795.23 3,386.86
351.25 677.05
47,856.80 51,928.56
351.25
7.4.7.12
7.4.7.12.1 —
202000 1 1 2020 2019 1 1
12 31 2019 12 31
4,051,756.70 -
4,041,901.77 -
9,854.93
7.4.7.13
7.4.7.13.1

2020 1 1 2020

2019 1 1 2019

38

69
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12 31

12 31

6,727,734.19

4,137,657.33

6,727,734.19

4,137,657.33

7.4.7.13.2
2020 1 1 2020 2019 1 1 2019
12 31 12 31
567,408,629.20 704,872,944 .46
550,864,961.58 684,554,769.55
9,815,933.43 16,180,517.58
6,727,734.19 4,137,657.33
7.4.7.13.3
7.4.7.13.4
7.4.7.13.5
7.4.7.14
7.4.7.14.1
7.4.7.15
7.4.7.15.1
7.4.7.15.2

39 69
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7.4.7.16
7.4.7.17
2020 1 1 2020 2009 1 1 2019
12 31 12 31
1. -1,934,929.47 804,690.00
—_— 240,589.66 -
—_— -2,175,519.13 804,690.00
2. - -
3. - -
-1,934,929.47 804,690.00
7.4.7.18
2020 1 1 2020 2009 1 1 2019 12
12 31 31
3,281.74 20,481.24
3,281.74 20,481.24
25%
7.4.7.19

2020 1 1 2020
12 31

2009 1 1 2019 12
31

16,718.30

6,174.79

8,385.00

13,062.50

40 69
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25,103.30 19,237.29
7.4.7.20
2020 1 1 2020 2009 1 1 2019
12 31 12 31
40,000.00 40,000.00
120,000.00 120,000.00
60,000.00 60,000.00
36,000.00 36,000.00
1,200.00 1,200.00
257,200.00 257,200.00
7.4.8
7.4.8.1
7.4.8.2
7.4.9
s & ’,)
= & ’,)
s ,j

41 69
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7.4.10
7.4.10.1
7.4.10.1.1
2020 1 1 2020 12 31
2019 1 1 2019 12 31
2,239,672.70 55.28% - -
7.4.10.1.2
2020 1 1 2020 12 31
2019 1 1 2019 12 31
233,286,390.84 52.92% 269,875,467.41 62.09%
7.4.10.1.3
2020 1 1 2020 12 31
2019 1 1 2019 12 31
289,000,000.00 93.38% 184,000,000.00 75.72%
7.4.10.1.4
7.4.10.1.5
2020 1 1 2020 12 31

42 69




LOF 2020

2,085.68 55.27% 2,085.68 55.27%
2019 1 1 2019 12 31
7.4.10.2
7.4.10.2.1
2020 1 1 2020 12 | 2019 1 1 2019 12
31 31
965,915.67 1,568,388.38
37,700.63 35,701.85
x 0.70%
= ><0.70%=
7.4.10.2.2
2020 1 1 2020 12 | 2019 1 1 2019 12
31 31
275,975.93 448,110.99
x 0.20%
= ><0.20%—=
7.4.10.2.3
2020 1 1 2020 12

43

69




LOF 2020

(LOP)A (LOF)C
- 18,209.65 18,209.65
- 876.78 876.78
_ 15.04 15.04
- 19,101.47 19,101.47
2019 1 1 2019 12 31
(LOF)A (LOF)C
- 19,537.02 19,537.02
- 1,101.50 1,101.50
- 11.10 11.10
- 20,649.62 20,649.62
(LOF)A , (LOF)C
><0.35%
(LOF)C = (LOF)C ><0. 35—~
7.4.10.3 (
2020 1 1 2020 12 31
- - - 15,190,000.00 | 7,282.88
2019 1 1 2019 12 31
7.4.10.4
7.4.10.4.1
44 69
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7.4.10.4.2
7.4.10.5
7.4.10.5.1
7.4.10.5.2
7.4.10.6

20200 1 1 2020 12 31 [2019 1 1 2019 12 31

1,190,509.82 43,710.32]  3,814,040.44 47,864.65

2020 12 31 23,960.26 (2019 12

31 177,938.36 )

7.4.10.7
7.4.10.8

7.4.11

45

69
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7.4.12 2020 12
7.4.12.1 /
7.4.12.2
7.4.12.3
7.4.12.3.1
2020 12 31
15,189,777.21
19 2021 1
190203 0 ) 100.69 100,000 10,069,000.00
20 2021 1
200016 ” ) 101.07 55,000 5,558, 850.00
155,000 15,627,850.00
7.4.12.3.2
2020 12 31
3,000,000.00 200 1 5 2021 1 6
/
7.4.12.4
7.4.13

7.4.13.1

46

69




LOF 2020

7.4.13.2
10%
10%
7.4.13.2.1
2020 12 31 2019 12 31

A-1 - -

A-1 - -
39,992,000.00 35,083,500.00
39,992,000.00 35,083,500.00

47 69
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7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2020 12 31 2019 12 31
AAA 8,569,351.50 92,855,707.70
AAA 46,362,859.96 138,213,558.34
21,105,400.00 1,007,500.00
76,037,611.46 232,076,766.04
7.4.13.2.5
7.4.13.2.6
7.4.13.3
7.4.13.3.1

48 69




LOF 2020
7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
2020 12| 6 -1 1-5 5
31
1,190,509.82 - - - - 1,190,509.82
23,960.26 - - - - 23,960.26
10,532.95 - - - - 10,532.95
30,568,002.60 42,744,538.86 31,680,670.0011,036,400.00/1,997,504.50118,027,115.96
- - - -1,425,295.60] 1,425,295.60
- - - - 21,552.04 21,552.04
31,793,005.63 42,744,538.86 31,680,670.00/11,036,400.003,444,352.14120,698,966.63
18,189,777.21 - - - - 18,189,777.21
- - - - 20,233.88 20,233.88
- - - - 59,940.09 59,940.09
- - - - 17,125.74 17,125.74
- - - - 3,224.32 3,224.32

49

69



LOF 2020

| i - - 7,964.15 7,964.15

i i - - 4,762.11 4,762.11

i i . - 383,951.30|  383,951.30

i i S - 231,347.26]  231,347.26

18,189,777.21 . - - 728,548.85| 18,918,326.06
13,603,228.42 42,744,538.86 31,680,670.00/11,036,400.002,715,803.29/101,780,640.57

2019 12 -1 1-5 5
31

3,814,040.44 - - - - 3,814,040.44
177,938.36 . - - - 177,938.36

25,338.62 . - - - 25,338.62
65,902,271.06 56,410,680.78 144,847,314.20 - -267,160,266.04

i i - -4,781,688.28 4,781,688.28

i i - -| 131,103.25  131,103.25

69,919,588.48 56,410,680.78 144,847,314.20 -14,912,791.53276,090,374.99
64,989,737.01 . - - -l 64,989,737.01

i i 4 -2,598,306.14| 2,598,306.14

i i - - 6,651.03 6,651.03

| i - - 122,608.78  122,608.78

| i 4 - 35,031.10 35,031.10

| 4 - - 3,725.87 3,725.87

| i - - 6,095.99 6,095.99

- . - 4 7.444.14 7,444.14

i i - - 405,820.79  405,820.79

i i - - 171,352.24  171,352.24

64,989,737.01 . - -13,357,036.08| 68,346,773.09
4,929,851.47 56,410,680.78 144,847,314.20 -11,555,755.450207,743,601.90
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7.4.13.4.1.2
2020 12 31 2019 12 31
27 801,369.66 1,525,519.78
27 -801,369.66 -1,525,519.78
7.4.13.4.2
7.4.13.4.3
VaR (Value at Risk)
12 31
7.4.13.4.3.1
2020 12 31 2019 12 31

%
%

- 1,997,504 .50 1.96 - -

116,029,611.46) 114.00 267,160,266.04 128.60

51 69
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118,027,115.96  115.96 267,160,266.04 128.60
7.4.13.4.3.2
95%
2020 12 2019 12
31 31
VaR 0.10% (2019 12
3 var ) -104,356.66 -
VaR
95%
2019

7.4.14

@

@

(b)

Q)

2020 12 31
24,178,045.96 93,849,070.00
( 2019 12 31 42,267,951.84
224,892,314.20 )
(i)
( )
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(i)

@
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§8
8.1
%

1 1,997,504 .50 1.65
1,997,504 .50 1.65
116,029,611.46 96.13
116,029,611.46 96.13
4 - -
5 - -
6 - -
7 1,214,470.08 1.01
8 1,457,380.59 1.21
9 120,698,966.63 100.00

8.2

8.2.1

A - -
C 532,754.50 0.52
D - -
E - -
F - -
G - -
H - -
| - -
J 1,464,750.00 1.44
K - -
L - -
M - -
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N - -
0 - -
P - -
Q - -
R - -
S - -

1,997,504.50 1.96

8.2.2

8.3

1 300059 47,250 1,464,750.00 1.44
2 603833 3,961 532,754.50 0.52
8.4
8.4.1 2% 20
1 300059 3,128,325.00 1.51
2 601233 2,165,701.77 1.04
3 603833 504,789.84 0.24
8.4.2 2% 20
1 601233 2,239,672.70 1.08
2 300059 1,812,084.00 0.87
8.4.3

5,798,816.61
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4,051,756.70

8.5
1 21,024,400.00 20.66
2 - -
3 10,069,000.00 9.89
10,069,000.00 9.89
4 27,719,670.00 27.23
5 30,004,000.00 29.48
6 5,032,000.00 4.94
7 22,180,541.46 21.79
8 - -
9 - -
10 116,029,611.46 114.00
8.6
20
1 200016 16 100,000 | 10,107,000.00 9.93
2 190203 19 03 100,000 | 10,069,000.00 9.89
20
3 012003265 100,000 | 10,004,000.00 9.83
SCP003
20
4 012003515 100,000 | 10,003,000.00 9.83
SCPOO7
20
5 012003641 100,000 9,997,000.00 9.82
SCP006
8.7

8.8
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8.9

8.10
8.10.1

8.10.2

8.10.3

8.11
8.11.1
2020 12 25

2020 67
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4880

8.11.2

8.11.3
1 10,532.95
2 -
3 -
4 1,425,295.60
5 21,552.04
6 -
7 -
8 -
9 1,457,380.59

8.11.4
1 113587 4,975,894._80 4.89
2 113026 2,792,070.00 2.74
3 113011 2,018,005.20 1.98
4 128048 1,713,600.00 1.68
5 113583 497,057.60 0.49
6 128018 374,710.80 0.37
7 128057 277,975.00 0.27

&«
ury

=
@)

58
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8.11.6
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89
9.1
)
113 | 1,135,223.09 | 128,000,241.52 99.78% 279,967.76 |  0.22%
(LOF)A
2,861 5,438.82 333,595.68 2.14% | 15,226,862.31 | 97.86%
(LOF)C
2,974 |  48,366.06 | 128,333,837.20 89.22% | 15,506,830.07 | 10.78%
9.2
(LOF)C
1 233,497.00 26.77%
2 99,844.00 11.45%
3 95,235.00 10.92%
4 88,800.00 10.18%
5 72,780.00 8.34%
6 62,056.00 7.11%
7 50,987.00 5.850%
8 30,987.00 3.550%
9 28,968.00 3.32%
10 15,300.00 1.75%
9.3
(LOF)A 1,137.26 0.01%
(LOF)C 0.00 0.00%
1,137.26 0.00%
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9.4

(LOF)A

(LOF)C

(LOF)A

(LOF)C

oO|lo|lo|Oo|O|O
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810

(LOF)A

(LOF)C

2016 £ 6 A 25 H

382,306,241.59

289,475,107.10

18,844,108.45

1,301,584.26

15,898,394.20

162,496,482.08

19,182,044.66

nn

128,280,209.28

15,560,457.99
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11.1

11.2

11.2.1

11.2.2

11.3

11.4

11.5

11.6

11.7
11.7.1

811

2020

40,000.00

12

30

63
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1 [2,239,672.70|  55.28% 2,085.68 55.27%
1 |1,812,084.00]  44.72% 1,687.60 44..73%
1
2
<1998>29
[2007]48
1
a
b
C
d
2
11.7.2
233,286,390.84  52.92%  [289,000,000.00 93.38% -
207,569,336.62  47.08%  |20,500,000.00| 6.62% -
11.8
2020 1 15
1
) (LOF)2019 2020 1 17
4
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5 2020 1 17
2019
2020
2020 1 31
4
5 20200 3 4
6 2020 3 4
2020 3 13
7
2020 3 17
8
. 2020 3 25
2019
L0 (LOF)2020 2020 4 22
1
2020 4 22
11
2020
B (LOF)2019 2020 4 27
2020 4 27
13
2019
14 2020 6 3
15 2020 6 3
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2020 10
16

2020 15
17

2020 29
18

LOF

2020 30
19 2020 1
20 (LOF)2020 2020 21

2

2020 21

21
2020

2020 23
22
23 2020 6
24 2020 8
25 (LOF)2020 2020 29

2020 29
26

2020
LOF 2020 31
27
(LOF)A
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LOF

2020 8 31
28 (LOF)C

2020 8 31
29
30 20200 9 2

2020 9 17
31

2020 9 26
32

2020 10 27
33
24 (LOF)2020 2020 10 28

3

2020 10 28

35
2020 3

2020 11 4
36

2020 12 16
37

2020 12 29
38

2020 12 29
39

67

69




LOF 2020

§12
12.1 20%
20%
2020 1
1
1 94,190,315.18 | 0.00 0.00 | 94,190,315.18 | 65.48%
2020 12
31
2020 1
1
2 161,136,336.19 | 0.00 | 161,136,336.19 0.00 0.00%
2020 4
27

12.2
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13.1

13.2

13.3

§13

(LOF)
(LOF)

(LOF)

http://www.cxfund.com.cn

2021 3

69 69
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