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3.1

83

2019 2018 2017
A C A C A C
2,415,461.6 | 5,866,225. | 1,626,037. | 5,866,247.8 -22,942,541

365,607.02

3 63 33 4 .07
3,263,579.1| 7,271,401. | 3,040,433. | 11,892,226. | -180,662.1 | 49,502,486.
5 98 14 35 5 32
0.0553 0.0524 0.0611 0.0548 -0.0074 0.0200
5.26% 4.96% 5.99% 5.38% -0.74% 2.02%
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5.42% 5.31% 6.15% 5.76% -0.10% 1.27%
3.1.
2
2019 2018 2017
1,175,339.2 2,537,633.9 | -136,076.6
385,300.54 | 877,071.72 -775,166.30
9 0 9
0.0091 0.0090 0.0172 0.0165 -0.0027 -0.0034
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134,117,660 | 44,739,982 | 52,899,140 | 159,086,254 | 49,403,315 | 229,607,248
.32 .19 .68 .80 .80 .65
1.0397 1.0402 1.0345 1.0345 0.9973 0.9966
3.1.
3
2019 2018 2017
11.80% 18.80% 6.05% 12.80% -0.10% 6.66%
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3.2
3.2.1
1.30% 0.03% 1.78% 0.02% -0.48% 0.01%
2.64% 0.03% 3.50% 0.02% -0.95% 0.01%
5.42% 0.05% 7.25% 0.02% -1.83% 0.03%
2017
6 16 11.80% 0.06% |  18.11% 0.02% -6.31% 0.04%
-2019 12
31
1.27% 0.03% 1.78% 0.02% -0.51% 0.01%
2.59% 0.03% 3.5% 0.02% -1.00% 0.01%
5.31% 0.05% 7.25 0.02% -1.94% 0.03%
12.7% 0.06% 8.20% 0.02% 4.5% 0.04%
18.80% 0.09% |  34.66% 0.02% |  -15.86% 0.07%
10 64




2019

3.2.2

31

12



2019

3.2.3

1 A 2017 8 16 2019
12 31 2017 A

2 C 2015 9 30
2019 12 31 2015 C
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3.3

10
2019 0.503 2,557,300.42 14,725.24 2,572,025.66
2018 0.237 1,174,083.61 0.00 1,174,083.61
2017 - - - -
0.740 3,731,384.03 14,725.24 3,746,109.27

C

10
2019 0.487 7,243,237.08 245,641.87 7,488,878.95
2018 0.191 4,215,882.20 184,421.84 4,400,304.04
2017 - - - -
0.678 11,459,119.28 430,063.71 11,889,182.99
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7.1

§7

2019 12 31

2019 12 31 2018 12 31
7.4.7.1 16,982,641.59 666,077.35
174,760.17 572,568.22
25,008.63 45,346.75
7.4.7.2 261,907,164.50 373,097,716.30
261,907,164.50 373,097,716.30
7.4.7.3 - -
7.4.7.4 - -
7.4.7.5 5,052,034.10 7,155,466.32
7.4.7.6 - -
284,141,608.99 381,537,174.94

2019 12 31 2018 12 31
7.4.7.3 - -
88,279,293.83 168,857,120.96
16,637,800.87 -
106,017.44 125,604.41
30,290.69 35,886.97
3,788.62 13,466.02
7.4.7.7 14,725.12 8,770.93
24,642.45 67,999.03
18,407.46 213,931.14

24 64
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7478 169,000.00 229.,000.00
105,283,966.48 169,551,779.46
7479 172,010,281.85 204,909,461.29
74.7.10 6,847,360.66 7,075,934.19
178,857,642.51 211,985,395.48
284,141,608.99 381,537,174.94
2019 12 31 A 1.0397
c 1.0402 172,010,281.85
A 128,998,877.38 c
43,011,404.47
7.2
2019 1 1 2019 12 31
2019 1 1 2018 1 1
2019 12 31 2018 12 31
14,774,253.36 22,284,224 .70
1. 11,573,195.42 17,705,164.75
74.7.11 38,274.04 61,818.25
11,436,331.47 17,358,501.41
98,589.91 284,845.09
2, cc_- 940,232.06 ~2.867,666.74
74712 - -
74713 940,232.06 _2.867,666.74
747135 . -
7471196 m

25
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172,010,281.85

6,847,360.66

178,857,642.51

2018 1 1 2018 12 31
279,921,807.44 -911,242.99 |  279,010,564.45
- 14,932,659.49 14,932,659.49
. -75,012,346.15 -1,371,094.66 |  -76,383,440.81
56,515,147.25 1,057,189.86 57,572,337.11
~131,527,493.40 -2,428,284.52 | -133,955,777.92
- -5,574,387.65 -5,574,387.65
204,909,461 .29 7,075,934.19 |  211,985,395.48
7.1 7.4
7.4
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( (X3 ’,)
T c ,’)
( “ ) [2015]1395
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16,982,641.59 666,077.35
7.4.7.2
2019 12 31
26,148,236.14 26,100,504.50 -47,731.64
238,197,034.04 235,806,660.00 -2,390,374.04
264,345,270.18 261,907,164.50 -2,438,105.68
264,345,270.18 261,907,164.50 -2,438,105.68
2018 12 31
137,063,143.84 137,449,216.30 386,072.46
240,725,972.01 235,648,500.00 -5,077,472.01
377,789,115.85 373,097,716.30 -4,691,399.55
377,789,115.85 373,097,716.30 -4,691,399.55
7.4.7.3
/
7.4.7.4
7.4.7.4.1
2019 12 31

34

64
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2018 12 31
7.4.7.4.2
7.4.7.5
2019 12 31 2018 12 31
871.20 386.56
86.46 283.47
5,051,064.01 7,154,773.85
12.43 22.44
5,052,034.10 7,155,466.32
7.4.7.6
7.4.7.7
2019 12 31 2018 12 31
14,725.12 8,770.93
14,725.12 8,770.93

35 64
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7.4.7.8
2019 12 31 2018 12 31
9,000.00 9,000.00
40,000.00 40,000.00
120,000.00 180,000.00
169,000.00 229,000.00
7.4.7.9
A
209 1 1 12 31
51,133,710.54 51,133,710.54
128,911,558.67 128,911,558.67
‘o -51,046,391.83 -51,046,391.83
- / - -
/ - -
128,998,877.38 128,998,877.38

36 64
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7.4.7.10
A
877,071.72 888,358.42 1,765,430.14
2,415,461.63 848,117.52 3,263,579.15
454,831.60 2,206,967.71 2,661,799.31
700,172.82 3,588,897.90 4,289,070.72
-245,341.22 -1,381,930.19 -1,627,271.41
-2,572,025.66 - -2,572,025.66
1,175,339.29 3,943,443.65 5,118,782.94
C
2,537,633.90 2,772,870.15 5,310,504.05
5,866,225.63 1,405,176.35 7,271,401.98
-529,680.04 -2,834,769.32 -3,364,449.36
105,524.71 564,008.68 669,533.39
-635,204.75 -3,398,778.00 -4,033,982.75
-7,488,878.95 - -7,488,878.95
385,300.54 1,343,277.18 1,728,577.72
7.4.7.11
2009 1 1 2019 2018 1 2018 12
12 31 31
24,700.18 48,846.03
6,753.69 11,633.32
6,820.17 1,338.90
38,274.04 61,818.25
7.4.7.12
7.4.7.12.1 —_—

37

64
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7.4.7.13

7.4.7.13.1
2019 1 1 2019 2018 1 1 2018
12 31 12 31
940,232.06 -2,867,666.74
940,232.06 -2,867,666.74
7.4.7.13.2
2019 1 1 2019 2018 1 1 2018
12 31 12 31
718,725,670.61 598,250,642.97
698,511,436.04 587,818,741.81
19,274,002.51 13,299,567.90
940,232.06 -2,867,666.74
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
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7.4.7.15.2 —_
7.4.7.16
7.4.7.17
2009 1 1 2019 2018 1 1 2018
12 31 12 31
1.
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868.71 960.53
15,369.00 12,335.00
16,237.71 13,295.53
7.4.7.20
2019 1 1 2019 2018 1 1 2018
12 31 12 31
40,000.00 40,000.00
120,000.00 180,000.00
36,000.00 36,000.00
18,065.57 19,427.38
214,065.57 275,427.38
7.4.8
7.4.8.1
7.4.8.2
7.4.9
- )
- )
s & ,7
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418,298.46 544,296.33

0.20%
= ><0.20%/

7.4.10.2.3

2019 1 1 2019 12 31
A ®
- 105,222.20 105,222.20
- 4,998.45 4,998.45
- 1,797.77 1,797.77
- 112,018.42 112,018.42
2018 1 1 2018 12 31
A ®
- 435,782.69 435,782.69
- 76,196.75 76,196.75
- 775.03 775.03
- 512,754.47 512,754.47
A
C ><0.40%
C =
C >=<0.40%—=
7.4.10.3 ( )
( )
7.4.10.4
7.4.104.1

42 64




2019

43
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2019

2019 2019
1 (10 30 - 10 30 0.503 2,557,300.42] 14,725.242,572,025.66
- - 0.503 2,557,300.42] 14,725.242,572,025.66
C
10
2019 2019
1 |10 30| 10 30 0.487 7,243,237.08 245,641.87|7,488,878.95
- - 0.487 7,243,237.08 245,641.87|7,488,878.95
7.4.12 2019 12
7.4.12.1 /
/
7.4.12.2
7.4.12.3
7.4.12.3.1
2019 12 31
70,779,293.83
15 2020 1 7
1580300 58.22 50,000 2,911,000.00
2020 1 7
1680200 | 16 78.56 200,000 15,712,000.00
16 2020 1 7
1680202 0 78.55 200,000 15,710,000.00
19 2020 1 6
101900577 102.04 150,000 15,306,000.00
MTNOO1
101901739 | 19 2020 1 6 100.43 84,000 8,436,120.00

44

64
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MTNOO1
18 2020 1 6
101800349 107.07 50,000 5,353,500.00
MTNOO1
16 2020 1 7
1680028 81.04 150,000 12,156,000.00
16 2020 1 7
1680440 77.60 200,000 15,520,000.00
1,084,000 91,104,620.00
7.4.12.3.2
2019 12 31
17,500,000.00 2020 1 8
/
7.4.12.4
7.4.13

7.4.13.1

45

64
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7.4.13.2

10%

10%

7.4.13.2.1
2019 12 31 2018 12 31
A-1 9,966,000.00 0.00
A-1 0.00 0.00
10,009,000.00 0.00
19,975,000.00 0.00
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2019 12 31 2018 12 31
AAA 45,170,000.00 223,683,500.00
AAA 148,283,504.50 128,028,216.30

48,478,660.00

21,386,000.00

241,932,164.50

373,097,716.30
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7.4.13.2.5

7.4.13.2.6

7.4.13.3

7.4.13.3.1

7.4.13.4

7.4.13.4.1
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7.4.13.4.1.1
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45,346.75 - - - - 45,346.75
8,172,000.0039,831,000.00303,708,716.3021,386,000.00 -1373,097,716.30
- - - - 7,155,466.32) 7,155,466.32
9,455,992.3239,831,000.00303,708,716.3021,386,000.00 7,155,466.32381,537,174.94
168,857,120.96 - - - -1168,857,120.96
- - - - 125,604.41 125,604.41
- - - - 35,886.97 35,886.97
- - - - 13,466.02 13,466.02
- - - - 8,770.93 8,770.93
- - - - 213,931.14 213,931.14
- - - - 67,999.03 67,999.03
- - - - 229,000.00 229,000.00
168,857,120.96 - - - 694,658.50[169,551,779.46
-159,401,128.6439,831,000.00303,708,716.3021,386,000.00 6,460,807.82211,985,395.48]
7.4.13.4.1.2
2019 12 31 2018 12 31
27 1,500,970.98 2,573,564.95
27 -1,500,970.98 -2,573,564.95
7.4.13.4.2
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7.4.13.4.3

VaR (Value at Risk)

12 31
7.4.13.4.3.1
2019 12 31 2018 12 31
%
%
261,907,164.50  146.43 373,097,716.30,  176.00
261,907,164.50  146.43 373,097,716.30,  176.00
7.4.13.4.3.2
7.4.14
€Y
@
Q)
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12

(1)
2019 12 31
261,907,164.50

31 373,097,716.30

(i)

(i)

)

51

64
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2019

§8
8.1
%
1 - -
261,907,164.50 92.17
261,907,164.50 92.17
4 - -
5 - -
6 - -
7 17,157,401.76 6.04
8 5,077,042.73 1.79
9 284,141,608.99 100.00
8.2
8.2.1
8.2.2
8.3
8.4
8.4.1 2% 20
8.4.2 2% 20
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8.4.3

8.5
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8.9

8.10

8.10.1

8.10.2

8.10.3

8.11
8.11.1

8.11.2

8.11.3

25,008.

63

5,052,034.

10

O (X[ Q[N |k~ W[N]~

5,077,042.

8.11.4
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8.11.5

8.11.6
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89

9.1
)
27 | 4,777,736.20 | 119,028,669.93 92.27% 9,970,207.45 7.73%
583 73,775.99 967,024.47 2.25% | 42,044,380.00 | 97.75%
610 281,984.07 | 119,995,694.40 69.76% 52,014,587.45 | 30.24%
9.2
A 0.00 0.00%
C 3.00 0.00%
3.00 0.00%
9.3
A 0
C 0
0
A 0
C 0
0

56 64
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810

20155 9 A 30 H

1,182,700,474.41

51,133,710.54

153,775,750.75

128,911,558.67

19,923,209.48

51,046,391.83

130,687,555.76

nn

128,998,877.38

43,011,404.47
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811
11.1

11.2
11.2.1

2009 3 2

11.2.2

2019 12 12

11.3

11.4

11.5

40,000.00

11.6

11.7
11.7.1
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11.7.2

[2007]48

<1998>29

226,142,795.73

100.00%

635,000,000.00

100.00%

11.8

59
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5 2009 3 2
6 2019 3 28
7 2018 2019 3 29
8 2019 3 30
9 2019 4 8
10 2019 4 15
11 2019 4 22
2019 1
12 2019 4 26
13 2009 5 7
14 2019 1 2019 5 13
15 2019 6 26
16 2019 6 27
17 2009 7 1
2019 6 30
18 2019 7 18
2019 2
19 2019 2019 8 27
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2019

20 2019 9 25
21 2019 10 23
2019 3
22 2019 10 23
2019
23 2019 10 28
24 2019 10 31
25 2019 10 31
26 2019 12 30
27 2019 12 30
28 2019 12 31
66
29 66 2019 12 31
30 2019 12 31
31 2019 12 31
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32

2019

12

31
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§12

12.1 20%
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§13

13.1

13.2

13.3

http://www.cxfund.com.cn

2020 4 27
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