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¡1  

ֲ Ԋᴪ ԊḠ Ҍ Ẋ ȁ ̆

ῒῤ ȁ‰ ҩ≢ ᴋȂ 

ֲҬ ῾ҙ ᴍ Ὲ ԍ̆ 2019 10 21

ԅ Ҭ Ⱶ ȁ‪ṿ ῤ ̆Ḡ ῤ Ҍ Ẋ ȁ

Ȃ 

ֲ ץ Ḥ ȁאָאל ↕ ֟̆p ҌḠ ѿ ≠Ȃ 

ҙ Ҍף ῒ Ȃ ̆ ᵬ₮ ‗ ╠ ה

תּ ӥȂ 

Ҭ Ⱶ Ȃ 

2019 7 1 2019 9 30 Ȃ 

 

¡2 ֟ ’ 

 Ḥῤ  

Һף  519979 

֜ ף  519979 

ᵬ   

 2011 10 20  

ᴍ  1,061,533,426.23 ᴍ 

 

Һ ԍ ԍῤ ғΐ

ⱬ ҉ Ὲ ̆ⱬԈ └

╠ Ҋ ֟ ṿȂ 

 

ᾟ№ᶭ ֲ

̆ №

Һꜚ ̆ ԍῤ Ҋΐ

ⱬ ҉ Ὲ ̆ Ҥ └

╠ Ҋ̆ⱬ ֟ ṿȂ 

ҙ ‰ 
300 *80%+Ҭ ṽ├

*20% 

 

ҹ ̆ ԍҬ ȁҬ

̆ῒ ԍ

ṽ├ ̆ᵞԍ Ȃ 

ֲ Ḥ ᴋῈ  

ֲ Ҭ ῾ҙ ᴍ Ὲ  

Ҋ №  Ḥῤ A Ḥῤ E 

Ҋ № ῤ  CXNXA - 

Ҋ № ֜ ף  519979 006397 
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Ҋ № ᴍ  1,056,715,501.08 ᴍ 4,817,925.15 ᴍ 

   

¡3 Һ Ⱶ ‪ṿ  

3.1 Һ Ⱶ  

ᵝֲ̔ ᾝ 

Һ Ⱶ  ̂ 2019 7 1  ̇ 2019 9 30  ̃ 

 Ḥῤ A Ḥῤ E 

1̈  145,885,042.71 475,371.15 

2̈ ≠  52,629,382.31 208,936.75 

3̈ⱴ ᴍ ≠  0.0444 0.0536 

4̈ ֟‪ṿ 1,638,178,310.94 7,226,554.03 

5̈ ᴍ ‪ṿ 1.550 1.500 

̔1ȁ ≠ ῀ȁ ȁῒז ῀̂Ҍ Ὲᾛᴇṿ ꜚ ̃

῏ ᵩ ̆ ≠ ҹ ⱴ҉ Ὲᾛᴇṿ ꜚ ̕ 

2ȁ ҙ Ҍ ֲ ֜ ̂ᶛ ̆ ֜ ᵳ ȁ

ȁ ≠Ῥ ȁ ̃̆ ῀ ᵞԍ ↓

Ȃ 

 

3.2 ‪ṿ  

3.2.1 ᴍ ‪ṿ ῒҍ ҙ ‰  

Ḥῤ A 

 
‪ṿ

ŵ 

‪ṿ

‰ Ŷ 

ҙ

‰ ŷ 

ҙ ‰

‰ Ÿ 
ŵ̇ŷ Ŷ̇Ÿ 

҈ҩ  2.44% 1.00% 0.09% 0.77% 2.35% 0.23% 

Ḥῤ E 

 
‪ṿ

ŵ 

‪ṿ

‰ Ŷ 

ҙ

‰ ŷ 

ҙ ‰

‰ Ÿ 
ŵ̇ŷ Ŷ̇Ÿ 

҈ҩ  2.48% 1.00% 0.09% 0.77% 2.39% 0.23% 
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ץ 3.2.2 ‪ṿ ꜚ ῒҍ ҙ ‰

ꜚ  

 

 

̔1ȁ ֲ 2018 9 7 Ḥῤ ├ ᴍ № ̆

ᴍ ҹ A ᴍ ̆ E ᴍ Ȃ 

2ȁ Ḥῤ A ҹ 2011 10 20 2019 9 30 ̆ Ḥῤ

E ҹ 2018 9 7 ̂ᴍ ⱴ ̃ 2019 9 30 Ȃ 

3ȁ ̆ 6ҩ ῤҹ ד ̆ ד ̆
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ᶛ Ҭ Ȃ 

 

¡4 ֲ  

4.1 
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ȁ אָאל̆ ҹ ᴍ ֲ ≠ ̆Ҍ ᴍ ֲ≠

ҹȂ 

ץ Ḥԍ ȁ Ḥԍ ᴪ Ὲᴧҹ ̆ ѿ Ḥ ȁ

אָאל ↕ ֟̆ ᵬ Ҥ └ ╠ Ҋ̆ꜜⱬҹ

ᴍ ֲ ≠ Ȃ 

 

4.3 Ὲ ֜ Ғ  

4.3.1 Ὲ ֜ └ ’ 

ῤ̆Ὲ Ὲ ֜ └ ̆ Ὲ ֜ └ ᵣ ̆ ‗ ᵣ ̆

ⱴ ֜ ῤ └̆ ᵬ└ ȁ Ḡ Ὲ ֜ ↕ Ȃ

̆Ὲ ֜ ҹ ȁ№ ᵀ Ḥ ⱴ Ὲ ֜

Ȃ 

 

4.3.2 ֜ ҹ Ғ  

ῤ̆ ῃ ῏ ᶛ ̆ῒᵩ

ҍ֜ Ὲ ᴇ ֜ ғ ֜ ֜ ├ ֜ 5% ̆

֜ ҹȂ 

   

4.4 ῤ ᵬ№  

‏ ̆ ᴂ ̆⌠ԅ ṜȂ 

ѿ̆ᵀṿḱ Ȃ ╠҆ ῃ A TTMPE ᵀṿ№ᵝ 45%̕҉ 50ȁ 300ȁҬ

500 №ᵝ№≢ 34% 4̆5% 11%̕Ҭ ⇔ҙ №ᵝ 23% 57%̆ᵖף

Ҭ ⇔ҙ №≢ ⌠ԅ 54% 98%̆ Ҭ ⇔Ҭ ԅ ṿ ѿ֓

̆ῒז Ȃṿ ₃ ץ Ҭ 500 ᵀṿ№ᵝ ѿ ᵞ̆ הױ № ԅ

Ҭ 500 ̆ ȁ ȁ ᴰ ҩ ҙ ⌠ԅ 30%̆Ӟ

ҹ ҩ ҙ ҉ ⌠ԅ ᵀṿ ̂2015 ̃̆ ѿ ᵀṿ№ᵝ

ᵞȂ ̆ᵀṿ Ҍ ̆ᵖӞҌ ̆ ∞ ᴇṿ̆ᵖ ץ ҹᵀṿḱ

ԅ̕ 

ԋ̆ ץ ԋ Ȃׂ ҈ Ẓ

33.8%ֽ̆ ԍ 2009 70% 2015 37%Ȃ ׂ 1-3Q 45%̆ ԅ 2015

Ȃ ԍ 2018 ῒ ԋ ̆ 24.6%ֽ̆ ԍ 2008 51.4%̆ ץ
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ׂ ᵌԍѿ ᵀṿḱ ̆ ╠ ץ ᵀṿḱ Ҋ̆ѿ  ԅȂל

҈̆ ᵞᵝ̆ᵖ┬ ҳ҈ҩ Ȃ 

ῒѿ̆ԋ ץ ₮ ԅ C̆PI № Ҭ Ȃ CPI

Һ └ Ⱶҙᴇ ̆ ѿ Ҋ ̆ ₮ԅ Ҍ ̕

CPI Ҋ ⇔ ̆ ⌠ԅ 10% Ȃ ҉ ̆ CPI

₮ ̆ ѿҩ Ҍ ̆ ҹ Ȃᵖ ῏

ԍ ᴇ ╠ Ҍ⌠ ̆ ױ ⌠ ᶭ Ҋ

̂-40%̃̆ ׆ ⌠ ᴇ Ӟ 11 ҩ ̂ ₮ ⌠ 5

ҩ + 6 ҩ Ȃ̃ ̆ 2013 ׂ 6 ̆ ׆ 5000

҆ Ҋ ⌠ 2000 ҆ ̆ ѿҩ ῾֟ ̆ ץ ῒ Ȃ 

ῒԋ̆ Ӟ └ԅ M2 Ȃֲ ҉ ԍ ᾝ Ḥ ̆

2015 ӊ ̆ Ȃׂ ҹ Ҋ

̆ ῤ Ȃ ῏ ̆ ץ ̆ Ӟᴪ ⱬȂ 

ῒ҈̆┬ ӞҌᴪ ̆Һ ҹ ֟ ῏ ᶭ Ҥ Ȃ׆ ̆

֟ ῒ ῏ ⌠ԅҬ ᴪḤ ⇔ ̆҉ץ40% ֟ᶭ Ҥ ׆̆ ⌠ Ḥ

ᴰ Ҍᴪ ׆̆ Ҍ⌠ ᵬ Ȃ ’Ҋᴪ Ҋ Ȃ 

҉̆≠ Ҋ Ȃ ץ ⌠ LPR ӊ ̆ ῍ ң MLF ᴇ̆ѿ Ҋ ̆

ԋ Ҋ ԅ 5bp̆ ԍ Ȃ ԋ̆ѿ ≠ Ҋ ̆

Ҭ ԅ ̆ ᴪ ̕ԋ ֟ ῏ ̆Ḥ ⇔ ᴪḱ ̆ ᴪ ̆ Ҍ

ԅȂ 

ױ ╠ ⌠ ᴪ ᵀṿ℗ ̆ ץ ⁞ ԅ ̆ⱴ

ԅ Ȃ ᶭױ ᴪḠ ╠ ̆ ⌠ ל ℗ Ȃ 

 

4.5 ῤ ҙ  

̆ Ḥῤ Aᴍ ‪ṿҹ 1.550 ᾝ ᴍ̆ ᵝ‪ṿҹ 2.320 ᾝ̆

Ḥῤ Aᴍ ‪ṿ ҹ 2.44%̕ Ḥῤ Eᴍ ‪ṿҹ 1.500

ᾝ̆ᴍ ᵝ‪ṿҹ 1.640 ᾝ̆ Ḥῤ Eᴍ ‪ṿ ҹ 2.48%̆

ҙ ‰ ҹ 0.09%Ȃ 

 

4.6 ῤ ֲ ֟‪ṿ  

Ȃ 
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¡5  

5.1 ֟ ’  

  ̂ᾝ̃ 
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M Ⱶҙ 77,893,881.00 4.73 

N ≠ȁ Ὲ῍ ҙ - - 

O Ⱶȁḱ ῒז Ⱶҙ - - 

P  - - 

Q ᴪ ᵬ - - 

R ȁᵣ ӏҙ 87,031,809.18 5.29 

S  - - 

  1,506,625,532.34 91.57 

5.2.2 ҙ№  

̔ ֜ └ Ȃ 

 

5.3 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠   

ף    ̂ ̃ Ὲᾛᴇṿ̂ᾝ̃ 
֟‪

ṿ ᶛ̂˿̃ 

1 002372 ᴯ  6,174,918 98,181,196.20 5.97 

2 002697  12,522,407 93,291,932.15 5.67 

3 600309 ҆  2,084,662

  002372 3 600309 002372 
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5.5 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ ṽ├  

 ṽ├ף  ṽ├  ̂ ̃ Ὲᾛᴇṿ̂ᾝ̃ 
֟‪ṿ

ᶛ̂˿̃ 

1 180410 18 ῾ 10 1,000,000 100,030,000.00 6.08 

  

5.6 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ ֟ ├

  

̔ ֟ ├Ȃ   

 

5.7 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ  

̔ Ȃ 

 

5.8 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ  

̔ Ȃ 

 

5.9 ֜ ’  

ד 5.9.1  

̔ Ȃ 

5.9.2  

̔ Ȃ 

 

5.10 ṽ ֜ ’  

5.10.1 ṽ  

̔ ṽ Ȃ 

5.10.2 ṽ ד  

̔ ṽ Ȃ 

5.10.3 ṽ ᴇ 

̔ ṽ Ȃ 

 

5.11  

5.11.1 ╠ ├ Һᵣ ⌠ ץ ’  

ῤ ╠ ├ Һᵣ ₮ ̆ └
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╠ѿ ῤ ⌠Ὲ ȁ Ȃ 

5.11.2 ╠ ₮ ’  

ῤ ╠ Ҭ̆Ҍ ₮ Ȃ 

5.11.3 ῒז ֟  

  ̂ᾝ̃ 

1 ₮Ḡ  1,101,463.97 

2 ├  - 

3 ≠ - 

4 ≠  2,313,433.13 

5  515,599.24 

6 ῒז  - 

7  - 

8 ῒז - 

9  3,930,496.34 

5.11.4 ԍ ṽ├  

̔ ԍ ṽ├Ȃ  

5.11.5 ╠ Ҭ ’  

̔ ╠ ҬҌ ’Ȃ 

5.11.6 ῒז № 

̔ ԍ ԓ῀ ̆№ ӊ ҍ Ȃ 

 

¡6 ᴍ ꜚ 

ᵝ̔ᴍ 

 Ḥῤ A Ḥῤ E 

∆ ᴍ  1,259,930,898.90 3,049,432.43 

ᴍ  105,258,675.65 2,331,853.28 

⁞: ᴍ  308,474,073.47 563,360.56 

№ ꜚᴍ ̂ᴍ ⁞

"-"ץ ↓̃ 
- - 

ᴍ  1,056,715,501.08 4,817,925.15 

  

¡7 ֲ ’ 

7.1 ֲ ᴍ ꜚ ’ 

̔ ῤ ֲ Ȃ 
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7.2 ֲ ֜  

̔ ῤ ֲ Ȃ 

 

¡8 ‗ ῒז Ḥ  

8.1 ῤ ѿ ᴍ ᶛ ⌠ 20% ’ 

≢ 

ῤ ᴍ ’ ’ 

 

ᴍ ᶛ

⌠

20%

  

∆ 

ᴍ  

 

ᴍ  

 

ᴍ  
ᴍ  

ᴍ

 

 1 

2019 7

1 2019

8 19

 

292,968,018.16 0.00 232,968,018.16 60,000,000.00 5.65% 

ҩֲ - - - - - - - 

֟  

1ȁ ‪ṿ ꜚ  

ѿ ᶛ ̆ ᴪ ̆ ⱴ

Ȃ ̆ ‪ṿ ↕ ᴍ ‪ṿ ҉ Ҋ Ȃ 

2ȁ Ⱳ  

ѿ ᶛ ᴆ̆ Ҭ

ҳ № Ⱳ ’Ȃ 

3ȁ ץ  

ѿ ᶛ ̆ ֟ ‪ṿ ᵞ ׆̆ ᶏ

⌠ └̆ ץ Ȃ 

  

8.2 ‗ ῒז Ḥ  

̔ ‗ ῒז Ḥ Ȃ 
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¡9 ᴆ  

9.1 ᴆ  

1ȁҬ ᴪ ‰ ᴆ̕ 

2ȁȇ Ḥῤ ├ Ȉ̕ 

3ȁȇ Ḥῤ ├ תּ ӥȈ̕ 

4ȁȇ Ḥῤ ├ Ȉ̕ 

5ȁ ῤ ℮҉ Ὲ ̕ 

6ȁ Ḥ ᴋῈ ҙ ȁῈ ῏ ᴆȂ 

 

9.2  

ֲ ⱲῈ Ȃ 

 

9.3  

Ḥ ᴋῈ ̔http://www.cxfund.com.cnȂ 
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