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005134
2017 9 8
4,609,279,880.99
A B
005134 005135
2,877,435,127.08 1,731,844,753.91
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2.4
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83

3.1
3.1.1
2017 9 8 ( )-2017
2018
12 31
A B A B
258,644,227.73 57,756,238.37 6,528,517.64 -
258,644,227.73 57,756,238.37 6,528,517.64 -
3.9001% 3.8995% 1.1865% 0.0000%
3.1.2
2018 2017
2,877,435,127.08 | 1,731,844,753.91 | 4,027,040,881.27 -
1.0000 1.0000 1.0000 1.0000
3.13
2018 2017
5.1329% 3.8995% 1.1865% 0.0000%
1
2
3
3.2
3.2.1




2018

0.7433% | 0.0009% .3456% 0.0000% 0.3977% .0009%
1.6985% | 0.0016% 0.6924% 0.0000% 1.0061% .0016%
3.9001% | 0.0019% 1.3781% 0.0000% 2.5220% .0019%
.1329% | 0.0028% .8163% 0.0000% 3.3166% .0028%
B
0.7791% | 0.0009% .3456% 0.0000% 0.4335% .0009%
1.7706% | 0.0016% 0.6924% 0.0000% 1.0782% 0.0016%
3.8995% | 0.0025% .3781% 0.0000% 2.5214% .0025%
.8995% |  0.0050% .8163% 0.0000% 2.0832% .0050%

3.2.2

63




2018

3.90% 4
3.51% 4
312% A
2.73% 4
2.34% 4 _
1.56% -
0.78% -
0.39% -

0.00% -

201 8-04-03 4 }---etene] “..gn.”.”.”.?.”.”.”.”.”.”.”.”.”.“.“
201 8-04-26 - .“.“.“.“...ué. ”.”.”.?.”.”.”.”.”.”.”.”.”.“.“
8-05

2018-06-11 - ““““_“__.?_”““.;“”__”“_u__”““”““_
D04 B-07-0 4 bt b N b
p L | T T e et e S
2018-08-18
D1&Ug41_.“_“““““_éu.“”“_._“”__u_.u__u_“m_
2018-10-04 {1

2018-11-19

20980229 2 b N

2-0

2017-09-08

2017-10-01 4
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1 2017 9 8 2018 12 31

3.2.3

3.90% -

3.51% 4

312% 4

2.73% A

2.34% -

1.95% A

1.56% 4

1.17% -

0.78% -

0.39% -

0.00% -
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2018

3.90% -
3.51%
312%
2.73% A
2.34% -
1.95% A
1.56% -
1.17% -
0.78% -
0.39% -

0.00% /=

3.3

20184

W (S I O T DR G (U R o (5 e O 1T Bl 55 L e R el

A

2018

253,412,682.25 6,175,404.18

-943,858.70 258,644,227.73
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4.1
41.1

31.21%

2018

100

LOF

12

84

15.15%
4.54%

31

11

63

64

2003 63

44 .55%

LOF

500

4.55%

(LOF)

1.65

(LOF)



2018

FOF

4.1.2

2017 9 8

2010

7

2017 11 4

24

EMBA

12

63




2018

(LOF)

2004 9

(LOF)

4.2

13 63




2018

4.3
43.1

4.3.2

14

63



2018

4.3.3
4.4
441

2018 2017

10bp
5bp
2017
2018 3.03% 33bp
2017
142bp 9

4.4.2

2018 12 31

B 3.8995%

15

5%

QT 2018
3
7 2017 3.35%
145bp 86bp 3 AAA
129bp
A 3.9001%
1.3781%

63
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4.5

4.6

2019

TMLF

16

63



2018

4.7

4.8

4.9

100%

316,400,466.10

17

63

316,400,466.10



2018

85
5.1

2018

5.2
2018

A 258,644,227.73 B

57,756,238.37

5.3

2018

18 63



2018

6.1

86

19

63
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€Y)

@

®

(4)

®)
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2019

25

20 63




2018

87

2018 12 31

2018 12 31 2017 12 31
74.7.1 804,474,180.29 204,589,749.56
- 2,727.27
74.7.2 2,737,919,638.77 2,544,058,016.06
2,737,919,638.77 2,544,058,016.06
7473 - -
7474 1,178,854,008.28 1,467,560,825.35
- 200,660.49
7475 26,804,557.49 6,848,747.01
- 69,000.00
7.4.7.6 - 10,999.16
4,748,052,384.83 4,223,340,724.90

2018 12 31 31
7473 - -
134,965,557.55 193,757,338.12
897,488.03 153,014.20
299,162.66 51,004.74
456,487.37 127,121.21
1.4.7.7 118,107.26 24,624 .94
1,424 .55 -
73,056.12 89,346.54

63




2018

1,722,220.30 2,002,393.88
7.4.7.8 239,000.00 95,000.00
138,772,503.84 196,299, 843.63
7.4.7.9 4,609,279,880.99 4,027,040,881.27
7.4.7.10 - -
4,609,279,880.99 4,027,040,881.27
4,748,052,384.83 4,223,340,724.90
1 2018 12 31 A 1.0000
B 1.0000 4,609,279,880.99 A
2,877,435,127.08 B 1,731,844,753.91
2 2018 1 1 2018 12 31 2017 9
8 2017 9 8 2017 12 31
7.2
2018 1 1 2018 12 31
2017 9 8 (
2018 1 1 2018
) 2017
12 31
12 31
352,490, 25504 6,991,673.62
1. 347,275,618.54 6,909,648.82
7.4.7.11 92,231,877.11 165,093.47
191,904,796.35 3,125,077.17
1,009,564.96 -
62,129,380.12 3,619,478.18
2. “ 5,214,636.50 82,024.80
7.4.7.12 - -
7.4.7.13 5,214,636.50 82,024.80
7.4.7.135 - -
7.4.7.14 - _
7.4.7.15 - -
7.4.7.16 - -
3. 7.4.7.17 - -

22

63




2018

4. 13 _"
5, “ 7.47.18
36,089,788.94 463,155.98
1 7.4.10.2.1 12,359,397.89 163,128.23
2 7.4.10.2.2 4,119,799.26 55,557.06
3 7.4.10.2.3 9,953,882.38 140,778.46
4 7.4.7.19 747.04 -
5 9,343,928.67 90,401.53
9,343,928.67 90,401.53
6 3,385.03 -
7 7.47.20 308,648.67 13,290.70
- 316,400,466.10 6,528,517.64
- 316,400,466.10 6,528,517.64
2018 1 1 2018 12 31 2017 9 8
7.3
2018 1 1 2018 12 31
2018 1 1 2018 12 31

4,027,040,881.27

4,027,040,881.27

316,400,466.10

316,400,466.10

582,238,999.72

582,238,999.72

58,767,593,691.66

58,767,593,691.66

-58,185,354,691.94

-58,185,354,691.94

23

63




2018

cec 0

-316,400,466.10

-316,400,466.10

4,609,279,880.99

24

63

4,609,279,880.99
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") (
< ” 2013 11 7
[2013]1411 2017 8 17 [2017]1517
)
A B

251,016,200.45

1700025 2017

1) 3 397 ( 397 )

25 63



2018

9 8 ( ) 2017 12 31

7.4.4.2
7.4.4.3

1)

2)
7.4.4.4

(
)

26 63



2018

7.4.4.5

7.4.4.6

7.4.4.7

7448 ()

27

63

1.00



2018

7.4.4.9

0.15%
0.05%
A 0.15%

0.01%

7.4.4.10

D
2)
3)“*

4)

5) (

28 63



2018

6)

)

7.4.4.11

7.4.4.12

7.4.5

7.4.5.1

7.4.5.2

7.4.5.3

7.4.6

[2016]36

D (

[2014]24

[2008]1

[2017]90

29 63

)
(

2015 1

[2017]56

[2016]140



2018

2018

1

1

2)
3) 20%
747
7.4.7.1
2018 12 31 2017 12 31
4,474,180.29 4,589,749.56
800,000,000.00 200,000, 000.00
1 - 200,000, 000.00
1-3 - -
3 800,000,000.00 -
804,474,180.29 204,589,749.56
7.4.7.2

2018 12 31

2,737,919,638.77 | 2,740,107,000.00 2,187,361.23 0.0475%
2,737,919,638.77 | 2,740,107,000.00 2,187,361.23 0.0475%

- - - 0.0000%
2,737,919,638.77 | 2,740,107,000.00 2,187,361.23 0.0475%

30 63




2018

2017 12 31

2,544,058,016.06 2,544,289,000.00 230,983.94 0.0057%
2,544,058,016.06 2,544,289,000.00 230,983.94 0.0057%
2,544,058,016.06 2,544,289,000.00 230,983.94 0.0057%
7.4.7.3 /
/
7.4.7.4
7.4.7.4.1
2018 12 31
1,178,854,008.28 -
1,178,854,008.28 -
2017 12 31
_ 1,163,560,825.35 -
- 304,000,000.00 -
1,467,560,825.35 -
7.4.7.4.2
7.4.7.5

31 63




2018

2018 12 31 2017 12 31
722.35 1,069.50
9,588,667.09 96,666.66
- 2,612.45
14,782,627.41 4,348,178.08
2,432,540.64 2,400,220.32
26,804,557.49 6,848,747.01
7.4.7.6
2018 12 31 2017 12 31
- 10,999.16
- 10,999.16
1.4.7.7
2018 12 31 2017 12 31
118,107.26 24,624.94
118,107.26 24,624.94
7.4.7.8
2018 12 31 2017 12 31

32 63




2018

7.4.7.9
A
2018 1 1 12 31
4,027,040,881.27 4,027,040,881.27
50,853,294,278.50 50,853,294,278.50
(" -52,002,900,032.69 -52,002,900,032.69
- / - -
/ - -
( " - -
2,877,435,127.08 2,877,435,127.08
B
2018 1 1 12 31
7,914,299,413.16 7,914,299,413.16
(" -6,182,454,659.25 -6,182,454,659.25
- / - -
/ - -
( II_II — —
1,731,844,753.91 1,731,844,753.91
7.4.7.10

258,644,227.73

258,644,227.73

33 63




2018

-258,644,227.73

- -258,644,227.73

B
57,756,238.37 - 57,756,238.37
-57,756,238.37 - -57,756,238.37
7.4.7.11
2018 1 1 2018 12 |2017 9 8 ( )
31 2017 12 31
113,831.11 64,480.30
92,107,194.90 96,666.66
10,851.10 3,946.51
92,231,877.11 165,093.47
7.4.7.12
7.4.7.12.1 —_
7.4.7.13
7.4.7.13.1
2018 1 1 2018 12 | 2017 9 8 (
31 ) 2017 12 31
5,214,636.50 82,024.80
5,214,636.50 82,024.80

34 63




2018

7.4.7.13.2 e
2018 1 1 2018 12 2017 9 8 (

31 ) 2017 12 31
6,829,567,391.29 77,604,267.26
6,811,240,317.52 77,100,108.21

13,112,397.27 422,134.25

5,214,636.50 82,024.80

2018 1 1 2018 12
31

2017 9 8 ( )
2017 12 31

101,039,852.07

100,000,000.00

1,039,852.07

35 63




2018

7.4.7.16

7.4.7.17
7.4.7.18
7.4.7.19
2018 1 1 2018 12 2017 9 8 ( )
31 2017 12 31
747.04
747.04
7.4.7.20
2018 1 1 2018 12 2017 9 8 ( )
31 2017 12 31
69,506.84 3,043.50
159,123.28 6,956.60
43,500.00 -
36,518.55 3,290.60
308,648.67 13,290.70
7.4.8
7.4.8.1

36 63




2018

7.4.8.2

7.4.9

7.4.10

7.4.10.1

7.4.10.1.1

7.4.10.1.2

( [2018]1905 )

2018 12 21

37 63




2018

7.4.10.1.3

38 63



2018

7.4.10.2.3

2018 1 1 2018 12 31
A B
1,088,186.79 171,822.69 1,260,009.48
25,985.78 - 25,985.78
1,114,172.57 171,822.69 1,285,995.26
2017 9 8 ( ) 2017 12 31
A B
139,218.09 - 139,218.09
171.28 - 171.28
139,389.37 - 139,389.37
A 0.15% B 0.01%
A = A x 0.15%+
x 0.01%+
7.4.10.3 )
( )
7.4.10.4
7.4.104.1
2018 2018 12 31
A B
2017
9 8 - -
57,561,759.09 -
/ 2,252,519.70 -

39 63




2018

59,814,278.79

1.30% -
2017 9 8 ( ) 2017 12 31
A B
2017
9 8 - -
/ 57,561,759.09 -
/ - -
57,561,759.09 -
1.43% -
1
2
7.4.10.4.2
7.4.10.5
2017 9 8 ( ) 2017
2018 1 1 2018 12 31
12 31
4,474,180.29 6,249,247.78 4,589,749.56 64,480.30
2018 12 31 (2017 12 31 2,727.27
)
7.4.10.6

7.4.10.7

40 63




2018

7.4.11

A
253,412,682.25 6,175,404.18 -943,858.70 258,644,227.73 -
B
56,700,357.91 392,195.34 663,685.12 57,756,238.37 -
7.4.12 2018 12 31
7.4.12.1 /
/
7.4.12.2
7.4.12.3
7.4.12.3.1
2018 12 31
134,965,557.55
180201 | 18 0112019 1 4 100.11 420,000 42,046,200.00
160208 | 16 0812019 1 4 99.99 989,000 98,890,110.00
1,409,000 140,936,310.00
7.4.12.3.2
7.4.13

7.4.13.1

41 63




2018

7.4.13.2
10%
10%
7.4.13.2.1
2018 12 31 2017 12 31
A-1 100,002,966 .24 0.00
A-1 0.00 0.00
380,730,770.96 243,919,331.24

42 63




2018

480,733,737.20

243,919,331.24

7.4.13.2.2
7.4.13.2.3
2018 12 31 2017 12 31
A-1 0.00 0.00
A-1 0.00 0.00
2,087,217,033.53 2,297,138,178.80
2,087,217,033.53 2,297,138,178.80
AA+
7.4.13.2.4
2018 12 31 2017 12 31
AAA 0.0 0.00
AAA 0.00 0.00
169,968,868.04 3,000,506.02
169,968,868 .04 3,000,506.02
7.4.13.2.5
7.4.13.2.6
7.4.13.3
7.4.13.3.1

43 63




2018

7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
2018 12 6 6 =1 1-5
31
604,474,180.29200,000,000.00 - - -| 804,474,180.29
2,393,011,768.77]344,907,870.00 - - -12,737,919,638.77
1,178,854,008.28 - - - -11,178,854,008. 28
- - - -126,804,557.49  26,804,557.49
4,176,339,957.34544,907,870.00 - -26,804,557.494,748,052,384.83
44 63



2018

- - - 299,162.66 299,162.66

- - - 456,487.37 456,487.37

- - - 118,107.26 118,107.26

- - - 73,056.12 73,056.12

- - - 1,424 .55 1,424.55

- - -1 1,722,220.30 1,722,220.30

- - - 239,000.00 239,000.00;

134,965,557.55 - -1 3,806,946.29 138,772,503.84

4,041,374,399.79544,907,870.00 -22,997,611.204,609,279,880.99
2017 12 6 6 -1 1-5

31

204,589, 749.56 - - -| 204,589,749.56

2,727.27 - - - 2,727.27

2,474,603,299.35 69,454,716.71 - -12,544,058,016.06

1,467,560,825.35 - - -11,467,560,825.35

- - -|  200,660.49 200,660.49

- - -| 6,848,747.01 6,848,747.01

- - - 69,000.00 69,000.00

- - - 10,999.16 10,999.16

4,146,756,601.53 69,454,716.71 -| 7,129,406.664,223,340,724.90

193,757,338.12 - - -l 193,757,338.12

- - - 153,014.20 153,014.20

- - - 51,004.74 51,004.74

- - - 127,121.21 127,121.21

- - - 24,624.94 24,624.94

- - - 89,346.54 89,346.54

- - -| 2,002,393.88 2,002,393.88

- - - 95,000.00 95,000.00

193,757,338.12 - -| 2,542,505.51] 196,299,843.63

3,952,999,263.41 69,454,716.71 -| 4,586,901.154,027,040,881.27

45

63



2018

7.4.13.4.1.2

2018 12 31

2017 12 31

27

2,151,575.12

844,343.60

27

2,151,575.12

-844,343.60

7.4.13.4.2

7.4.13.4.3

7.4.14

€Y)

@

(b)

2018 12 31

2,737,919,638.77

12 31 2,544,058,016.06

(i)

46

63

( 2017




2018

(i)

&)

47 63



2018

88

8.1
%

1 2,737,919,638.77 57.66

2,737,919,638.77 57.66
2 1,178,854,008.28 24.83
3 804,474,180.29 16.94
4 26,804,557.49 0.56
5 4,748,052,384.83 100.00

48

63



120

8.3.2
o o
1 [30 28.71 2.93
397 - -
2 |30 ( )—60 12.10 -
397 - -
3 |60 ( )—90 21.84 -
397 - -
4 |90 ( )—120 9.25 -
397 - -
5 120 ( )—397 30.53 -
397 - -
102.43 2.93
8.4 240
240
8.5
o
1 - -
2 - -
3 550,699, 639.00 11.95
550,699, 639.00 11.95
4 - -
5 100,002, 966. 24 2.17
6 - -
7 2,087,217,033.53 45.28
8 - -
9 2,737,919,638.77 59.40
10 397 - -

49

63




2018

8.6

) %
1 |111821304| 18 CD304 3,000,000| 298,011, 305.49 6.47
2 160208 16 08 1,500,000| 149,954,829.21 3.25
3 180201 18 o1 1,300,000| 130,026,090.77 2.82
4 180407 18 07 1,000,000( 100,337,277.90 2.18
5 180209 18 09 1,000,000| 100,248,864.96 2.17
6 |071800049| 18 CPO11 1,000,000| 100,002, 966.24 2.17
7 |111883269| 18 CD113 1,000,000 99,516,394.21 2.16
8 |111820227| 18 D227 1,000,000 99,494,759.72 2.16
9 |111803141| 18 D141 1,000,000 99,473,650.53 2.16
10 |111884102| 18 D119 1,000,000 99,450,126.48 2.16
8.7 [1] ” [11 ”
0.25( )-0.5% 0
0.2135%
-0.0254%
0.0601%
0.25%
0.25%
0.5%
0.5%
8.8
8.9

8.9.1

50

63




2018

8.9.2

8.9.3
1 -
2 -
3 26,804,557.49
4 -
5 -
6 -
7 -
8 26,804,557.49

8.9.4

51

63



2018

89

9.1
)
A 51,857 55,487.88 818,047,527.31 28.43% | 2,059,387,599.77 | 71.57%
B 7 | 247,406,393.42 | 1,731,844,753.91 | 100.00% 0.00 0.00%
51,864 88,872.43 | 2,549,892,281.22 55.32% | 2,059,387,599.77 | 44.68%
9.2
1 320,925,860.11 6.96%
2 304,916,688.63 6.62%
3 302,427,763.98 6.56%
4 201,756,768.66 4.38%
5 201,674,889.98 4.38%
6 200,142,782.55 4.34%
7 200,000,000.00 4.34%
8 101,883,834.23 2.21%
9 100,998,667 .84 2.19%
10 100,912,580.86 2.19%
9.3
A 6,216,275.48 0.22%
B 0.00 0.00%
6,216,275.48 0.13%

52 63




2018

9.4

A >100
B 0

>100
A 0~10
B 0

0~10

53

63




2018

810

2017

9

8

251,016,200.45

54

63

4,027,040,881.27




2018

811
11.1

11.2
11.2.1

2018 8 28

55 63



2018

Rk~

=

R T R S S R S R S I B B e

11.7.2

1,047,700,000.00

100.00%

56 63




2018

1
1

2

1
a
b
c
d

2

57

63

[2007]48

<1998>29




2018

11.8 0.5%
0.5%
11.9
! 2017 12 31 2018 11
2 2018 1 4
3 2018 1 5
4 2018 1 16
5 2017 4 2018 1 20
6 2018 2 1
7 2018 2 6
8 2018 2 7
9 2018 2 9
10 2018 2 10
11 2018 2 27
12 53 2018 3 24
13 2018 3 24
14 2018 3 24
15 2018 3 29
16 2018 3 29
17 2018 3 30

58 63




2018

2017

18 2018 3 31
19 2018 4 18
20 2018 1 2018 4 20
21 2018 4 21
22 2018 1 2018 4 21
23 2018 4 24
24 2018 5 7
25 2018 5 8
26 2018 S5 17
27 2018 5 28
28 2018 5 31
29 2018 6 7
30 2018 6 12
31 2018 6 15
32 2018 6 20
33 2018 6 22
34 2018 6 28
35 2018 6 30
36 2018 6 30 2018 6 30

59

63




2018

2018

2

37 2018 7 20
38 2018 8 2
39 2018 8 17
40 2018 8 28
41 2018 2018 8 29
42 2018 8 31
43 2018 9 1
44 2018 9 18
45 2018 9 22

46

60

63




2018

56 2018 12 21
57 2018 12 25
58 2018 12 27

2018 12 28

59

61

63




2018

812

12.1 20%
20%

12.2

62 63



2018

813
13.1

13.2

13.3

http://www.cxfund.com.cn

2019 3 29

63 63



	重要提示及目录
	重要提示
	目录

	基金简介
	基金基本情况
	基金产品说明
	基金管理人和基金托管人
	信息披露方式
	其他相关资料

	主要财务指标、基金净值表现及利润分配情况
	主要会计数据和财务指标
	基金净值表现
	过去三年基金的利润分配情况

	管理人报告
	基金管理人及基金经理情况
	管理人对报告期内本基金运作遵规守信情况的说明
	管理人对报告期内公平交易情况的专项说明
	管理人对报告期内基金的投资策略和业绩表现的说明
	管理人对宏观经济、证券市场及行业走势的简要展望
	管理人内部有关本基金的监察稽核工作情况
	管理人对报告期内基金估值程序等事项的说明
	管理人对报告期内基金利润分配情况的说明
	报告期内管理人对本基金持有人数或基金资产净值预警情形的说明

	托管人报告
	报告期内本基金托管人遵规守信情况声明
	托管人对报告期内本基金投资运作遵规守信、净值计算、利润分配等情况的说明
	托管人对本年度报告中财务信息等内容的真实、准确和完整发表意见

	审计报告
	审计报告基本信息
	审计报告的基本内容

	年度财务报表
	资产负债表
	利润表
	所有者权益（基金净值）变动表
	报表附注

	投资组合报告
	期末基金资产组合情况
	债券回购融资情况
	基金投资组合平均剩余期限
	报告期内投资组合平均剩余存续期超过240天情况说明
	期末按债券品种分类的债券投资组合
	期末按摊余成本占基金资产净值比例大小排序的前十名债券投资明细
	“影子定价”与“摊余成本法”确定的基金资产净值的偏离
	期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	投资组合报告附注

	基金份额持有人信息
	期末基金份额持有人户数及持有人结构
	期末货币市场基金前十名份额持有人情况
	期末基金管理人的从业人员持有本基金的情况
	期末基金管理人的从业人员持有本开放式基金份额总量区间的情况

	开放式基金份额变动
	重大事件揭示
	基金份额持有人大会决议
	基金管理人、基金托管人的专门基金托管部门的重大人事变动
	涉及基金管理人、基金财产、基金托管业务的诉讼
	基金投资策略的改变
	为基金进行审计的会计师事务所情况
	管理人、托管人及其高级管理人员受稽查或处罚等情况
	基金租用证券公司交易单元的有关情况
	偏离度绝对值超过0.5%的情况
	其他重大事件

	影响投资者决策的其他重要信息
	报告期内单一投资者持有基金份额比例达到或超过20%的情况
	影响投资者决策的其他重要信息

	备查文件目录
	备查文件目录
	存放地点
	查阅方式


