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§2
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519941
2016 3 9
19,741,435.59
A C
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2020

83
3.1
3.1.1
2020 2019 2018
A C A C A C
254,614.31 216,104.69 | 1,496,581.59 | 1,225,646.48 878,369.14 646,582.94
370,313.27 305,017.11 | 1,008,963.84 837,535.63 | 2,670,616.21 | 1,811,754.79
0.0312 0.0240 0.0502 0.0448 0.0691 0.0662
2.96% 2.28% 4._75% 4.26% 6.67% 6.40%
1.72% 1.32% 4._73% 4.29% 7.43% 6.99%
3.12
2020 2019 2018
244,871.20 247,188.91 629,260.21 564,066.13 | 1,205,974.23 875,233.98
0.0266 0.0235 0.0338 0.0306 0.0485 0.0439
9,633,074.20 | 10,971,991.89 | 19,678,168.11 | 19,422,912.75 | 27,133,175.19 | 21,647,435.09
1.0454 1.0423 1.0562 1.0530 1.0903 1.0856
3.13
2020 2019 2018
17.82% 15.50% 15.83% 13.99% 10.60% 9.30%
1
2




2020

3
3.2
3.2.1
A
0.53% 0.02% 1.21% 0.05% -0.68% -0.03%
0.48% 0.03% 0.63% 0.06% -0.15% -0.03%
1.72% 0.07% 2.97% 0.09% -1.25% -0.02%
14 _45% 0.08% 16.52% 0.07% -2.07% 0.01%
17.82% 0.08% 18.57% 0.07% -0.75% 0.01%
C
0.43% 0.02% 1.21% 0.05% -0.78% -0.03%
0.29% 0.03% 0.63% 0.06% -0.34% -0.03%
1.32% 0.07% 2.97% 0.09% -1.65% -0.02%
13.06% 0.08% 16.52% 0.07% -3.46% 0.01%
15.50% 0.08% 18.57% 0.07% -3.07% 0.01%
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3.2.3
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8.12%

7.31%

6.50%

5.68%

4.87%

4.06%

3.25%

2.44%

1.62%

0.81%

0.00%

20164 20174 20184 20194 20204

W R — e

2006 3 9 2016

3.3

10

2020 0.290 448,940.65 91,381.82 540,322.47

10 62




2020

2019 0.830 1,508,380.22 557,200.56 2,065,580.78
2018 0.037 237,307.92 80,612.23 317,920.15
1.157 2,194,628.79 729,194.61 2,923,823.40
10
2020 0.247 203,142.83 252,476.50 455,619.33
2019 0.770 1,124,802.11 410,604.17 1,535,406.28
2018 - - - -
1.017 1,327,944.94 663,080.67 1,991,025.61

11

4.8

62




2020

4.1
4.1.1

31.21%

2020

12

§4
2003 63
1.65
44 .55%
15.15% 4.55%
4 _54%
31 73
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(LOF)
LOF
500
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1
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1
2
1
2
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4.3.3

4.4
4.4.1
2020

15

11

62
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2020

v
4.4.2
2020 12 31 A 1.0454
1.1718 A 1.72%
C 1.0423 1.1508
C 1.32% 2.97%
4.5
2021
4.6

16 62
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4.7

17

62



2020

4.8

A
10 0.290
540,322.47
C
10 0.247
455,619.33
1
100%
2 A
3
4
5
4.9
2018 3 30 2018 6

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

26

18 62
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§5
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5.2

5.3

2020

19

62

995,941.80



2020

§6
6.1
( ) (21) P00029
6.2
2020 12 31 2020
(
2020 12 31 2020
( - )
2020
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(1

2

3)

“4)

)

222

30

2021

3

25

21
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2020

7.1

§7

2020 12 31

2020 12 31 2019 12 31
7.4.7.1 96,721.06 194,403.71
368,711.58 2,231,472.81
1,071.34 3,325.35
7.4.7.2 25,548,619.60 58,294,007.60
25,548,619.60 58,294,007.60
7.4.7.3 - -
7.4.7.4 - -
7.4.7.5 642,713.73 1,305,906.13
7.4.7.6 - -
26,657,837.31 62,029,115.60

2020 12 31 2019 12 31
7.4.7.3 - -
6,000,000.00 22,819,793.37
- 32,014.31
12,186.68 23,161.93
3,481.90 6,617.69
3,708.45 6,575.08
7.4.7.7 1,084.30 3,157.65
1,958.65 4,418.03
1,351.24 3,296.68

22 62




2020

7.4.7.8 29,000.00 29,000.00
6,052,771.22 22,928,034.74
7.4.7.9 19,741,435.59 37,077,937.69
7.4.7.10 863,630.50 2,023,143.17
20,605,066 .09 39,101,080.86
26,657,837.31 62,029,115.60
2020 12 31 A 1.0454
C 1.0423 19,741,435.59
A 9,214,348.27 C  10,527,087.32
7.2
2020 1 1 2020 12 31
2020 1 1 2019 1 1
2020 12 31 2019 12 31
1,165,609.56 3,069,021.80
1. 1,417,820.76 2,421,182.38
7.4.7.11 18,422.95 49,579.61
1,399,273.22 2,351,149.15
124.59 20,453.62
2. 7> ~458,712.73 1,519,586.22
7.4.7.12 - -
7.4.7.13 -458,712.73 1,575,236.22
7.4.7.13.5 - -
7.4.7.14 - _
7.4.7.15 - -55,650.00
7.4.7.16 - -
3. 7.4.7.17
o 204,611.38 -875,728.60
4. 13 _'I'I

23

62




2020

5 “ 74.7.18
1,890.15 3,981.80
490,279.18 1,222,522.33
] 74.102.1 182,414.49 286,704.86
2 74.102.2 52,118.37 81,915.78
3 741023 53,835.34 78,622.67
4 747.19 3,896.78 12,413.63
5 135,194.83 695,494 .04
135,194.83 695,494 .04
6 4,020.56 4,844.04
7 7.4.7.20 58,798.81 62,527.31
L 675,330.38 1,846,499.47
B 675,330.38 1,846,499.47

7.3

2020 1 1 2020 12 31
20200 1 1 2020 12

37,077,937.69

2,023,143.17

39,101,080.86

- 675,330.38 675,330.38

e -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
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2020

19,741,435.59 863,630.50 20,605,066.09
2019 1 1 2019 12 31
44,826,851.42 3,953,758.86 48,780,610.28
- 1,846,499.47 1,846,499.47
. -7,748,913.73 -176,128.10 -7,925,041.83
15,049,682.78 402,940.26 15,452,623.04
-22,798,596.51 -579,068.36 |  -23,377,664.87
- -3,600,987.06 -3,600,987.06
37,077,937.69 2,023,143.17 39,101,080.86
7.1 7.4
7.4
7.4.1
( (¥ 3 ’,)
= £ ,,)
( ") [2015]2772
A c

25

62




2020

1,855,565,322.62 ( )
1600097 2016 3 9
)
80%
( )
5%
7.4.2
(
7.4.3
2020 12 31
7.4.4
7.4.4.1
1 1 12 31

26 62

2020
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2020

7.4.4.2

7.4.4.3
D

2)

7.4.4.4

27

62
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7.4.4.5

D

2)

3)

4)

7.4.4.6

7.4.4.7

28 62



2020

7.4.4.8

7.4.4.9 /()

7.4.4.10
0.70%

0.20%

0.40%

29 62



2020

7.4.4.11
1) 1

100%

2) A c

3)

4)

5)

7.4.4.12

7.4.4.13

7.4.4.14

< 2015 1
> ( [2014]24 )

( )

7.4.5

7.4.5.1

7.4.5.2

30 62



2020

7.4.5.3
7.4.6
[2008]1
[2016]36 [2016]140
[2017]56
[2017]90
1) ( )
3%
2)
7.4.7
7.4.7.1
2020 12 31 2019 12 31
96,721.06 194,403.71
1 _ _
1-3 - -
3 - -
96,721.06 194,403.71
7.4.7.2
2020 12 31

31 62




2020

13,828,818.60 13,712,129.60 -116,689.00
11,896,747.23 11,836,490.00 -60,257.23
25,725,565.83 25,548,619.60 -176,946.23
25,725,565.83 25,548,619.60 -176,946.23
2019 12 31
27,422 ,355.87 27,292,607.60 -129,748.27
31,253,209.34 31,001,400.00 -251,809.34
58,675,565.21 58,294,007.60 -381,557.61
58,675,565.21 58,294,007.60 -381,557.61
7.4.7.3
7.4.7.4
7.4.7.4.1
7.4.7.4.2
7.4.7.5
2020 12 2019 31
445.10 409.66
201.62 1,039.04
642,066.51 1,304,455.93

32

62




2020

0.50 1.50
642,713.73 1,305,906.13
7.4.7.6
7.4.7.7
2020 12 31 2019 12 31
1,084.30 3,157.65
1,084.30 3,157.65
7.4.7.8
2020 12 31 2019 12 31
9,000.00 9,000.00
20,000.00 20,000.00
29,000.00 29,000.00
7.4.7.9
A
2020 1 1 2020 12 31

18,631,806.39

18,631,806.39

204,455.35

204,455.35

-9,621,913.47

-9,621,913.47

33 62



2020

9,214,348.27

9,214,348.27

2020 1 1 2020

18,446,131.30

18,446,131.30

802,789.17

802,789.17

-8,721,833.15

-8,721,833.15

/ - -
10,527,087.32 10,527,087.32
) (
7.4.7.10
A
629,260.21 417,101.51 1,046,361.72
254,614.31 115,698.96 370,313.27
-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
244,871.20 173,854.73 418,725.93
C
564,066.13 412,715.32 976,781.45
216,104.69 88,912.42 305,017.11
-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

34

62




2020

247,188.91 197,715.66 444,904 .57
7.4.7.11
2020 1 1 2020 2009 1 1 2019 12
12 31 31
6,983.89 10,391.80
11,392.93 38,980.13
46.13 207.68
18,422.95 49,579.61
34.45 11.68
7.4.7.12
7.4.7.12.1 e
7.4.7.13
7.4.7.13.1
2020 1 1 2020 2019 1 1 2019
12 31 12 31
-458,712.73 1,575,236.22
-458,712.73 1,575,236.22
7.4.7.13.2 —_—
2020 1 1 2020 2019 1 1 2019
12 31 12 31

82,785,517.63

271,920,442.29

81,166,333.58

265,511,386.18

2,077,896.78

4,833,819.89

-458,712.73

1,575,236.22

35 62




2020

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 e
7.4.7.15.2 —_—
2020 1 1 2020 12 (2019 1 1 2019 12
31 31
- -55,650.00
7.4.7.16
7.4.7.17
2020 1 1 2020 2009 1 1 2019
12 31 12 31
1. 204,611.38 -875,728.60
— 204,611.38 -875,728.60
2. - -

36 62




2020

204,611.38 -875,728.60

7.4.7.18

2020 1 1 2020 2009 1 1 2019 12

12 31 31
1,890.15 3,981.80
1,890.15 3,981.80
7 25%

7.4.7.19

2020 1 1 2020 2009 1 1 2019 12

12 31 31

100.03 1,014.38

3,796.75 11,399.25

3,896.78 12,413.63
7.4.7.20

2020 1 1 2020 2009 1 1 2019
12 31 12 31

20,000.00 20,000.00

36,000.00 36,000.00

2,798.81 6,527.31

58,798.81 62,527.31

37 62




2020

7.4.8

7.4.8.1

7.4.8.2

7.4.9

- )

- )

e >

7.4.10

7.4.10.1

7.4.10.1.1

7.4.10.1.2

7.4.10.1.3

38 62




2020

7.4.10.1.4

7.4.10.1.5
7.4.10.2
7.4.10.2.1
2020 1 1 2020 12 2019 1 1 2019 12
31 31
182,414 .49 286,704.86
93,487.96 136,376.81
x 0.70%
= ><0.70%—=
7.4.10.2.2
2020 1 1 2020 12 2019 1 1 2019 12
31 31
52,118.37 81,915.78
x 0.20%
= >=<0.20%—=
7.4.10.2.3
2020 1 1 2020 12 31
A C
- 2442 24.42
- 34,234.38 34,234.38

39 62




2020

- 3.66 3.66
- 34,262.46 34,262.46
2019 1 2019 12 31
A C
- 1,827.55 1,827.55
- 54,252.02 54,252.02
- 3.65 3.65
- 56,083.22 56,083.22
A
C ><0.40%
C =
C ><0.40%—=
7.4.10.3 ( )
( )

7.4.10.4

7.4.10.4.1

7.4.10.4.2

7.4.10.5

7.4.10.5.1

7.4.10.5.2

40

62




2020

7.4.10.6

2020 1 1 2020 12 31 2009 1 1 2019 12 31

96,721.06 6,983.89 194,403.71 10,391.80

2020 12 31 12,388.40 (2019 12 31

1,881,508.73 )

7.4.10.7
7.4.10.8
356,323.18 (2019
349,964.08 ) (2019
31,408,050.00 ) (2019 128.36 )
(2019 )
7.4.11
A
10
2020 2020
104 10 - |4 10 0.290 448,940.65 | 91,381.82 [540,322.47
- - 0.290 448,940.65 | 91,381.82 [540,322.47
C
10
2020 2020
114 10 - |4 10 0.247 203,142.83 | 252,476.50 [455,619.33

41 62



2020

- - 0.247

203,142.83

252,476.50

455,619.33

7.4.12 2020 12 31

7.4.12.1 /

7.4.12.2

7.4.12.3

7.4.12.3.1

7.4.12.3.2
2020 12 31

6,000,000.00 2021 1

/

7.4.12.4

7.4.13

7.4.13.1

42

62




2020

7.4.13.2

10%

10%

7.4.13.2.1
2020 12 31 2019 12 31
A-1 5,509,300.00 0.00
A-1 0.00 0.00
1,999,800.00 0.00
7,509,100.00 0.00
7.4.13.2.2
7.4.13.2.3

43 62




2020

7.4.13.2.4

2020 12 31 2019 12 31
AAA 7,151,055.00 36,144,800.00
AAA 7,253,124.60 15,719,347.60
3,635,340.00 6,429,860.00
18,039,519.60 58,294,007.60
7.4.13.2.5
7.4.13.2.6
7.4.13.3
7.4.13.3.1

44 62




2020

7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
2020 12 6 -1 1-5 5
31
96,721.06 - - - - 96,721.06
368,711.58 - - - - 368,711.58
1,071.34 - - - - 1,071.34
9,487,934.60| 6,768,250.00 8,363,035.000 929,400.00 - 25,548,619.60
- - - - 642,713.73 642,713.73
9,954,438.58| 6,768,250.000 8,363,035.000 929,400.00, 642,713.73 26,657,837.31
6,000,000.00 - - - -| 6,000,000.00
- - - - 12,186.68] 12,186.68
- - - - 3,481.90 3,481.90
- - - - 3,708.45 3,708.45
- - - - 1,084.30 1,084.30
- - - - 1,351.24 1,351.24
- - - - 1,958.65 1,958.65
- - - - 29,000.00 29,000.00
6,000,000.00 - - - 52,771.22 6,052,771.22
3,954,438.58| 6,768,250.000 8,363,035.000 929,400.00, 589,942.51 20,605,066.09
2019 12 6 -1 1-5
31
194,403.71 - - - - 194,403.71
45 62



2020

2,231,472.81 - - - - 2,231,472.81
3,325.35 - - - - 3,325.35
7,552,700.00 2,012,400.00 39,296,647.60 9,432,260.00 -| 58,294,007.60
- - - -1 1,305,906.13 1,305,906.13
9,981,901.87 2,012,400.00 39,296,647.60 9,432,260.00/ 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
- - - - 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 2,012,400.00 39,296,647.60 9,432,260.00) 1,197,664.76 39,101,080.86
7.4.13.4.1.2
2020 12 31 2019 12 31
27 107,726.85 424,880.58
27 -107,726.85 -424,880.58
7.4.13.4.2
46 62




2020

7.4.13.4.3

VaR(Value at Risk)

12 31
7.4.13.4.3.1
2020 12 31 2019 12 31
%
Y%
25,548,619.60  123.99 58,294,007.60  149.09
25,548,619.60  123.99 58,294,007.60  149.09
7.4.13.4.3.2
7.4.14
€Y
@
Q)

47 62



2020

(1)
2020

31

(i)

(i)

)

12

31

25,548,619.60

58,294,007.60

48 62

( 2019

12



2020

§8

8.1
%
1 - -
25,548,619.60 95.84
25,548,619.60 95.84
4 - -
5 - -
7 465,432.64 1.75
643,785.07 2.41
9 26,657,837.31 100.00
8.2
8.2.1
8.2.2
8.3
8.4
8.4.1 2% 20
8.4.2 2% 20

49 62



2020

8.4.3

8.5
1 2,929,200.00 14.22
2 - -
3 2,705,940.00 13.13
2,705,940.00 13.13
4 16,406,979.60 79.63
5 3,506,500.00 17.02
6 - -
7 - -
8 - -
9 - -
10 25,548,619.60 123.99
8.6
1 200203 20 03 27,000 2,705,940.00 13.13
2 163441 20 01 20,500 2,012,895.00 9.77
3 155219 19 Gl 20,000 2,005,800.00 9.73
20
4 042000348 20,000 2,003,800.00 9.72
CPOO1
5 163842 20 S3 20,000 2,002,800.00 9.72
8.7

8.8

50

62




2020

8.9

8.10
8.10.1

8.10.2

8.10.3

8.11
8.11.1

51

62

2020 67

2020

12

25



2020

4880

8.11.2

8.11.3

1,071.34

642,713.73

643,785.07

O | X0 [ Q[N | W N[~

8.11.4

8.11.5

8.11.6

52 62




2020

89

9.1
)
488 | 18,881.86 0.00 0.00% 9,214,348.27 | 100.00%
A
326 | 32,291.68 0.00 0.00% 10,527,087.32 | 100.00%
C
814 | 24,252.38 0.00 0.00% 19,741,435.59 | 100.00%
9.2
A 0.00 0.00%
C 0.00 0.00%
0.00 0.00%
9.3
A
C
0
A
C
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2020

810

2006 F3 H9H

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

nn

9,214,348.27

10,527,087.32
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2020

811

11.1

11.2

11.2.1

11.2.2

11.3

11.4

11.5

20,000.00

11.6

11.7
11.7.1

55

62



2020

Rl RN R RN

11.7.2

[2007]48

<1998>29

60,330,826.21

100.00%

324,800,000.00

100.00%
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2020

11.8
1 2020 1 17
2019 4
2 2020 1 17
2019
2020
3 2020 1 31
4 2020 2020 2 28
1
5 2020 3
6 2020 4
7 2020 5
8 2020 3 11
9 2020 3 13
10 2020 3 13
11 2020 3 17
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2020

12 2020 3 25
2019
13 2020 4 9
14 2020 4 9
15 2020 4 22
2020 1
16 2020 4 22
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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2020

25 2020 7 21
2020 2
26 2020 7 21
2020
27 2020 7 23
28 2020 8 8
29 2020 8 29
2020
30 2020 8 29
2020
31 A 2020 8 31
32 C 2020 8 31
33 2020 8 31
34 2020 9 26
35 2020 10 27
36 2020 10 28
2020 3
37 2020 10 28

2020 3
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2020

38 2020 11 4

39 2020 12 16
40 2020 12 29
41 2020 12 29
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2020

§12

12.1 20%
20%

12.2

61 62



2020

§13

13.1

13.2

13.3

http://www.cxfund.com.cn

2021 3 30

62 62



