2020

2020 12 31
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2020

§1
1.1
2020 4 11 0:00 2020 5 11 17 00
2020 5 12
5 14
2021 3 26
2020 1 1 2020 12 31

2020



2020

1.2
§1

§2

83

§4
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§8

11
1.2

2.1
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3.1
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4.2
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6.1
6.2

7.1
7.2
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7.4
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8.2
8.3
8.4
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2020

§9

§10

811

§12

§13

88 48
89 48
810 48
B L 48

51
0.1 51
0.2 51
93 51
0.4 51

52

53
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113 53
LL A s 53
115 53
116 53
117 54
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2020

§2

2.1

006174

006174

2018 8 31

679,152,185.11
2.2
2.3

021-61009999

010-58560666

zhouyg@cxfund.com.cn

tgbfxjdzx@cmbc.com.cn

4007005566

95568

021-61009800

010-58560798

68 9 2
68
9 2
200120 100031
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2020

2.4

www . cxfund.com.cn

68

2.5

222

30

68

61




2020

83
3.1
2018 8 31
3.1.1 2020 2019 (
)-2018 12
31
59,483,155.23 26,499,836.78 2,974,744.16
29,590,069.26 28,885,880.96 4,833,326.48
0.0543 0.0570 0.0139
4.85% 5.47% 1.37%
6.15% 5.61% 1.54%
3.1.2 2020 2019 2018
73,782,526.04 31,188,631.86 4,688,795.08
0.1086 0.0615 0.0092
752,934,711.15 543,719,207.44 514,833,326.48
1.1086 1.0724 1.0154
3.13 2020 2019 2018
13.84% 7.24% 1.54%
1
2
3
3.2
3.2.1
~1.18% 0.25% 0.64% 0.04% ~1.82% 0.21%
3.92% 0.43% |  -0.85% 0.07% 4.77% 0.36%
6.15% 0.33% |  -0.06% 0.09% 6.21% 0.24%
13.84% 0.22% 3.34% 0.07% 10.50% 0.15%

61




2020

3.2.2

ﬁ%ﬁﬁz?ﬁEﬁ%ﬁﬁﬁﬂ&ﬁ%ﬁ%ﬂ#ﬁ%ﬁ$5WM%%&%E%W%$%EE%%%&
£

1 2018 8 31 2020 12 31

2 6



2020

3.2.3

el fadt =4 Tt Rt sk B B 4 6 ) AR R LR SR G- 40 09 (i 1 1K 32 B L5 R U 294 B A R

F BRI e B
W |||:J--!:'r‘-/ |x;§

559%

497%

435%

373%

310%

248%

1.86%

1.24%

0 A2% .

0.00% a——

TR TR . M0

T T I e R A ¥ o e A —o 2 i
[B i o B O o "

2018 8 31 2018

3.3
10
2020 0.300 | 20,374,565.55 - 20,374,565.55
2019 - - - -
2018 - - - -
0.300 | 20,374,565.55 - 20,374,565.55
4.8



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
100
(LOF)
(LOF)
LOF
500

10 61



2020

FOF
300
FOF 50
1-3
87
FOF
4.1.2
2019 7
2019 10
- 12
11

11 61




2020

2018

12

2020
29

4

4.2

4.3
4.3.1

12

61




2020

4.3.2

4.3.3

4.4

4.4.1

4.4.2

6.15%

2020

1.1086

13

-0.06%

61

1.1386

S%



2020

4.5

4.6

4.7

2021

14

2021

61



2020

4.8

11

4.9

2020 11

25

20,374,565.55

24

2020

11 25

20,374,565.55

15 61

2020

11

27

2020



2020

5.1

5.2

5.3

§5

16

61



2020

§6
6.1
( ) (21) P00009
6.2
2020 12 31 2020
( )
2020 12 31 2020
( - )
2020

17

61




2020

@

&)

®

*

®)

222

30

2021

3

25

18

61




2020

7.1

§7

2020 12 31

2020 12 31 2019 12 31
74.7.1 351,923.76 25,184.17
2,036,554.31 4,666,535.17
66,015.27 48,360.82
7472 948,108,185.49 756,468,725.28
948,108,185.49 756,468,725.28
7.4.7.3 - -
7474 - 1,000,000.00
- 79,024.05
7.4.7.5 14,089,108.36 12,923,839.42
7.4.7.6 - -
964,651,787.19 775,211,668.91

2020 12 31 2019 12 31
7.4.7.3 - -
211,000,000.00 231,000,000.00
66,023.61 -
191,086.94 137,373.59
63,695.63 45,791.20
7477 11,384.08 7,552.18
106,522.53 103,082.57
99,363.25 19,661.93

19

61




2020

7478 179,000.00 179,000.00
211,717,076.04 231,492,461.47
7.47.9 679,152,185.11 507,005,516.15
7.4.7.10 73,782,526.04 36,713,691.29
752,934,711.15 543,719,207.44
964,651,787.19 775,211,668.91
2020 12 31 1.1086 679,152,185.11
7.2
2020 1 1 2020 12 31
2020 1 1 2019 1 1
2020 12 31 2019 12 31
38,021,306.91 37,699,647.46
1. 34,403,157.15 32,523,049.33
7.47.11 112,771.91 117,726.48
34,173,313.48 32,389,072.28
117,071.76 16,250.57
2. “ o 33,511,235.73 2,790,553.95
7.47.12 -258,969.16 -
7.47.13 33,770,204.89 2,790,553.95
7.47.135 - -
7.4.7.14 - _
7.4.7.15 - -
7.4.7.16 - -
3. <<_771 7.47.17
-29,893,085.97 2,386,044.18
4. 13 _,, - -
5. <c_>> 7.47.18 - -
8,431,237.65 8,813,766.50
7.410.2.1 1,820,349.00 1,582,707.81
7.410.2.2 606,783.11 527,569.26
20 61




2020

3 - -
4 7.4.7.19 84,484 .87 22,274.09
5 5,549,484.36 6,357,438.21

5,549,484.36 6,357,438.21
6 116,794.27 94,610.77
7 7.4.7.20 253,342.04 229,166.36
) 29,590,069.26 28,885,880.96
) 29,590,069.26 28,885,880.96
7.3
2020 1 1 2020 12 31

2020 1 1 2020 12 31
507,005,516.15 36,713,691.29 |  543,719,207.44
- 29,590,069.26 29,590,069.26
172,146,668.96 27,853,331.04 | 200,000,000.00
172,146,668.96 27,853,331.04 |  200,000,000.00
o - -20,374,565.55 |  -20,374,565.55
679,152,185.11 73,782,526.04 |  752,934,711.15

2019 1 1 2019 12 31

21

61




2020

507,005,516.15

7,827,810.33

514,833,326.48

28,885,880.96

28,885,880.96

507,005,516.15

36,713,691.29

543,719,207.44

7.1 7.4
7.4
7.4.1
(
( (X3
310,000, 000.00 (
(18) 00019 2018

22

)

[2018]1038

)

(

)



2020

10

S%

7.4.2

7.4.3

2020

23

12

61

(
10

80%
10
)

)

( “ )

31 2020



2020

7.4.4

7.4.4.1

7.4.4.2

7.4.4.3

D

2)

7.4.4.4

24 61



2020

7.4.4.5

D

2)

3)

4)

7.4.4.6

25 61



2020

7.4.4.7

7.4.4.8

7.4.4.9

7.4.4.10

/(

26

61

0.30%



2020

0.10%

7.4.4.11

D

2)

3)

4)

5)

7.4.4.12

7.4.4.13

D

« )»r ( [2017]6 )

2) (

[2017]13 ) (AMAC) (

27 61



2020

[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
[2016]36
[2016]140 [2017]56

[2017]90

D ( )

3%

2)

28 61



2020

7.4.7
7.4.7.1
2020 12 31 12 31
351,923.76 25,184.17
1 - -
1-3 - -
3 - -
351,923.76 25,184.17
7.4.7.2
2020 12 31
679,047,252.09 654,389,985.49 -24,657,266.60
294,709,392.87 293,718,200.00 -991,192.87
973,756,644.96 948,108,185.49 -25,648,459.47
973,756,644.96 948,108,185.49 -25,648,459.47
2019 12 31
571,848,778.03 575,741,575.28 3,892,797.25
180,375,320.75 180,727,150.00 351,829.25
752,224,098.78 756,468,725.28 4,244,626 .50
752,224,098.78 756,468,725.28 4,244,626.50
29 61




2020

7.4.7.3
7.4.7.4
7.4.7.4.1
2020 12 31
2019 12 31
1,000,000.00 -
1,000,000.00 -
7.4.7.4.2
7.4.7.5

2020

12 31

2019 12 31

173.93

1,946.04

1,008.04

2,309.89

14,087,893.72

12,919,711.89

-152.38

32.67

23.98

14,089,108.36

12,923,839.42

30 61




2020

7.4.7.6
7.4.7.7
2020 12 31 2019 12 31
10,235.33 -
1,148.75 7,552.18
11,384.08 7,552.18
7.4.7.8
2020 12 31 2019 12 31
9,000.00 9,000.00
50,000.00 50,000.00
120,000.00 120,000.00
179,000.00 179,000.00
7.4.7.9
2020 1 1 2020 12 31
507,005,516.15 507,005,516.15
172,146,668.96 172,146,668.96
- / - -
/ - -
679,152,185.11 679,152,185.11
() )
7.4.7.10

31,188,631.86

5,525,059.43

36,713,691.29

31 61




2020

59,483,155.23

-29,893,085.97

29,590,069.26

28,157,393.55

-304,062.51

27,853,331.04

28,157,393.55

-304,062.51

27,853,331.04

-20,374,565.55

-20,374,565.55

98,454,615.09

-24,672,089.05

73,782,526.04

7.4.7.11
2020 1 1 2020 12 2019 1 1 2019 12
31 31
24,422.90 44,874.30
74,995.18 72,392.00
13,353.83 460.18
112,771.91 117,726.48
7.4.7.12
7.4.7.12.1 —_—
2020 1 1 2020 2009 1 1 2019
12 31 12 31
26,681,723.46 -
26,940,692.62 -
-258,969.16 -
7.4.7.13
7.4.7.13.1
2020 1 1 2020 12 | 2019 1 1 2019 12
31 31

33,770,204.89

2,790,553.95

32

61




2020

33,770,204.89

2,790,553.95

7.4.7.13.2
2020 1 1 2020 12 | 2019 1 1 2019 12
31 31
1,595,594,877.18 1,270,279,378.80
1,532,456,618.61 1,244,187,405.72
29,368,053.68 23,301,419.13
33,770,204.89 2,790,553.95
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
7.4.7.16

33 61




2020

7.4.7.17
2020 1 1 2020 2009 1 1 2019 12
12 31 31
1. -29,893,085.97 2,386,044.18
—_— -29,893,085.97 2,386,044.18
2. - -
3. - -
-29,893,085.97 2,386,044.18
7.4.7.18
7.4.7.19
2020 1 1 2020 12 3172019 1 1 2019 12 31
76,716.12 4,895.34
7,768.75 17,378.75
84,484.87 22,274.09
7.4.7.20

2020 1 1 2020 12

2009 1 1 2019 12

31 31
50,000.00 50,000.00
120,000.00 120,000.00
36,000.00 43,500.00

34 61



2020

47,342.04 15,666.36

253,342.04 229,166.36
7.4.8
7.4.8.1
7.4.8.2
7.4.9

- )
- )

€ & ,j
7.4.10
7.4.10.1
7.4.10.1.1

2020 1 1 2020 12 31 2019 1 1 2019 12 31
26,681,723.46 100.00% - -

35 61




2020

7.4.10.1.2
2020 1 1 2020 12 31 2019 1 1 2019 12 31
1,726,461,253.36 75.33% 745,513,265.09 82.96%
7.4.10.1.3
2020 1 1 2020 12 31 2019 1 1 2019 12 31
7,795,200,000.00 96.73% 10,334,700,000.00 84.35%
7.4.10.1.4
7.4.10.1.5
2020 1 1 2020 12 31
24,848.52 100.00% 10,235.33 100.00%
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
1,820,349.00 1,582,707.81

36 61




2020

x 0.30%

>=<0.30%=

7.4.10.2.2

2020 1 1 2020 12 | 2019 1 1 2019 12
31 31

606,783.11 527,569.26

x 0.10%

><0.10%—=

7.4.10.3 ( )

7.4.10.4
7.4.104.1

7.4.10.4.2

7.4.10.5
7.4.10.5.1

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

2018 - -

37 61



2020

8§ 31
10,000,000.00 10,000,000.00
/ - -
/
10,000,000.00 10,000,000.00
1.47% 1.97%
7.4.10.5.2
7.4.10.6
2020 1 1 2020 12 31
2009 1 1 2019 12 31
351,923.76 24,422 .90 25,184 .17 44,874 .30
2020 12 31 2,036,554.31 (2019 12
31 4,666,535.17 )
7.4.10.7
7.4.10.8
7.4.11

10

38 61




2020

2020
2020 "
1011 25| - s 0.300/20,374,565.55 -20,374,565.55 N
) ) 0.30020,374,565.55 -20,374,565.55 -
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
211,000,000.00 20210 1 4 2021 1 6 2021 1 7 2021

1 8 2021 1 12

7.4.12.4

7.4.13

7.4.13.1

39 61



2020

7.4.13.2
10%
10%
7.4.13.2.1
2020 12 31 2019 12 31
A-1 10,041,000.00 -
A-1

39,996,000.00

19,606,200.00

50,037,000.00

19,606,200.00

40 61




2020

7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2020 12 31 2019 12 31
AAA 349,289,940.84 319,817,688.60
AAA 544,774 ,538.25 378,121,711.88
4,006,706.40 38,923,124.80
898,071,185.49 736,862,525.28
7.4.13.2.5
7.4.13.2.6
7.4.13.3
7.4.13.3.1

41 61




2020

7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
2020 12| 6 6 -1 1-5
31
351,923.76 - - - - 351,923.76
2,036,554.31 - - - - 2,036,554.31
66,015.27 - - - - 66,015.27
352,821,174.25373,756,227.08221,529,677.76 1,106.40 -948,108,185.49
- - - -114,089,108.36| 14,089,108.36
355,275,667.59373,756,227.08221,529,677.76 1,106.4014,089,108.360964,651,787.19
211,000,000.00 - - - -211,000,000.00
- - - - 66,023.61 66,023.61
- - - - 191,086.94 191,086.94
- - - - 63,695.63 63,695.63
- - - - 11,384.08 11,384.08
- - - - 99,363.25 99,363.25

42 61



2020

- - - - 106,522.53 106,522.53
- - - - 179,000.00 179,000.00
211,000,000.00 - - - 717,076.04211,717,076.04
144,275,667.59373,756,227.08221,529,677.76 1,106.4013,372,032.32[752,934,711.15
2019 1216 6 -1 1-5 5
31
25,184.17 - - - - 25,184.17
4,666,535.17 - - - - 4,666,535.17
48,360.82 - - - - 48,360.82
197,354,181.58103,439,852.30446,981,891.408,692,800.00 -756,468,725.28
1,000,000.00 - - - - 1,000,000.00
- - - - 79,024.05 79,024.05
- - - -12,923,839.42 12,923,839.42
203,094,261.74103,439,852.30446,981,891.408,692,800.00/13,002,863.47[7/75,211,668.91
231,000,000.00 - - - -231,000,000.00
- - - - 137,373.59 137,373.59
- - - - 45,791.20 45,791.20
- - - - 7,552.18 7,552.18
- - - - 19,661.93 19,661.93
- - - - 103,082.57 103,082.57
- - - - 179,000.00 179,000.00
231,000,000.00 - - - 492,461.47231,492,461.47
-27,905,738.26/103,439,852.30446,981,891.408,692,800.0012,510,402.00543, 719,207 .44
7.4.13.4.1.2

43 61



2020

2020 12 31 2019 12 31
27 4,980,387.96 3,661,589.09
27 -4,980,387.96 -3,661,589.09

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

%
%

948,108,185.49 125.92 756,468,725.28 139.13

948,108,185.49 125.92 756,468,725.28 139.13
7.4.13.4.3.2

44 61




2020

7.4.14
€Y)
(@)

(b)

2020 12 31

287,565,020.73 660,543,164.76

( 2019 12 31 84,892,146.08

671,576,579.20 )

(i)

(i)

)

45 61



2020

§8
8.1
%
1 - -
2 - -
3 948,108,185.49 98.29
948,108,185.49 98.29

4 - -
5 - -
6 - -
7 2,388,478.07 0.25
8 14,155,123.63 1.47
9 964,651,787.19 100.00

8.2

8.2.1

8.2.2

8.3

8.4

8.4.1 2% 20

8.4.2 2% 20

46 61



2020

1 601878 12,106,110.51 2.23
2 601233 10,990,131.15 2.02
3 601137 3,585,481.80 0.66
8.4.3
26,681,723.46
8.5
1 39,996,000.00 5.31
2 - -
3 4,006,706.40 0.53
4,006,706.40 0.53
4 350,389,680.60 46.54
5 10,041,000.00 1.33
6 244,042,100.00 32.41
7 299,632,698.49 39.80
8 - -
9 - -
10 948,108,185.49 125.92
8.6
1 127006 590,765 61,445,467.65 8.16
2 110073 530,660 61,206,324.40 8.13
3 136753 16 02 600,000 60,624,000.00 8.05
4 019627 20 01 400,000 39,996,000.00 5.31
5 110067 320,000 37,766,400.00 5.02

47 61




2020

8.7

8.8

8.9

8.10
8.10.1

8.10.2

8.10.3

8.11

8.11.1

20

160

48

(EAST)

[2020]26

61

2020
2020 5
2020 11

4

10



2020

96
8.11.2
8.11.3
1 66,015.27
2 -
3 -
4 14,089,108.36
5 -
6 -
7 -
8 -
9 14,155,123.63
8.11.4
127006 61,445,467.65 8.16
2 110067 37,766,400.00 5.02

49

61




2020

3 113011 37,164,000.00 4.94
4 113013 28,783,926.80 3.82
5 128048 18,415,692.00 2.45
6 128064 7,772,748.00 1.03
7 110065 6,316,349.00 0.84
8.11.5
8.11.6

50

61




§9

9.1
)
2 339,576,092.56 679,152,185.11 | 100.00% 0.00%
9.2
0.00 0.00%
9.3
0
0
9.4
% %
10,000,000.00 1.47 | 10,000,000.00 1.47 3
10,000,000.00 1.47 | 10,000,000.00 1.47 3

51

61




2020

§10

2018 £ 8 A 31 H

310,000,000.00

507,005,516.15

172,146,668.96

679,152,185.11

52

61




2020

811

11.1

2020 4 11 0:00 2020 5 11 17 00

497,005,516.15 98.03%

100% 2020 5 12

2020 5 14

11.2
11.2.1

11.2.2

11.3

11.4

11.5

50,000.00 3

11.6

53 61



2020

11.7
11.7.1

26,681,723.46

100.00%

24,848.52

100.00%

54

61




2020

11.7.2

[2007]48

<1998>29

1,726,461,253.36

75.33%

7,795,200,000.00

96.73% -

55

61




2020

565,329,767.88 24.67% 263,462,000.00 L27% -
11.8
1 2020 17
2019 4
5 2020 17
2019
2020 2020 31
3
4 2020 13
5 2020 17

56

61




2020

6 2020 3 25
2019
7 2020 4 2
8 2020 4 7
9 2020 4 8
10 2020 4 9
1 2020 . 2020 4 22
12 2020 2020 4 22
13 rots 2020 4 27
14 po1s 2020 4 27
15 2020 4 30
16 2020 5 7
17 2020 5 14
18 2020 5 14
19 2020 5 14
20 2020 5 14
21 2020 5 14

57

61




2020

22 2020 6 3

23 2020 6 29
24 2020 7 10
25 2020 , 2020 7 21
26 2020 2020 7 21
97 220 2020 8 29
)8 2020 2020 8 29
29 2020 8 31
30 2020 8 31
31 2020 9 26
39 . 2020 2020 9 30
33 2020 10 13
34 2020 10 27
35 2020 . 2020 10 28
36 \020 ; 2020 10 28
37 2020 11 4
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38 2020 11 24
39 2020 12 16
40 2020 12 29
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2020
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2020 1
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2020

§13

13.1
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2021 3 30
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