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1.1
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23
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89

810
811

812
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8.8
8.9
8.10
8.11

9.1
9.2
93

11.1
11.2
11.3
11.4
11.5
11.6
11.7
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133



2019

§2
2.1
002858
2016 8 15
159,909,629.92
A C
002858 002859
129,360,254.52 30,549,375.40
2.2
1
2
3
4
5
6
7
8
2.3




2019

021-61009999

0755-25878287

zhouyg@cxfund.com.cn

LISHUAISHUAI130@pingan.com
.cn

4007005566

95511-3

021-61009800

0755-82080387

68 9 5047
68 5023
9 B 26
200120 518001

2.4

www . cxfund.com.cn

68 9
5023 B 26
2.5
100 50

68 9
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2019

83

3.1
3.1.1
2019 2018 2017
A C A A
C C
8,375,540.89 474,324.77 9,161,066.63 201,872.91 | -1,651,819.21 -401,454.11
8,869,560.16 518,496.14 | 14,509,706.97 322,958.40 | 24,943,291.53 | 1,051,868.88
0.0511 0.0427 0.0567 0.0512 0.0217 0.0180
4.86% 4.12% 5.54% 5.01% 2.18% 1.81%
4.90% 4.47% 5.91% 5.48% 1.88% 1.44%
3.12
2019 2018 2017
2,249,640.25 482,190.08 2,476,625.81 42,579.91 1,746,995.06 32,239.00




2019

0.0174

0.0158

0.0127

0.0110

0.0060

0.0042

134,967,142.59

31,822,955.96

201,799,845.55

3,989,101.56

291,712,882.71

7,679,269.04

1.0433 1.0417 1.0366 1.0349 1.0062 1.0044
3.13
2019 2018 2017
12._35% 10.79% 7.10% 6.05% 1.12% 0.54%
1
2
3
3.2
3.2.1
A
1.26% 0.02% 1.21% 0.04% 0.05% -0.02%

\




2019

4_90% 0.05% 4.67% 0.05% 0.23% 0.00%
13.18% 0.06% 13.49% 0.05% -0.31% 0.01%
12.35% 0.07% 12.47% 0.06% -0.12% 0.01%

1.17% 0.02% 1.21% 0.04% -0.04% -0.02%

2.27% 0.02% 2.62% 0.04% -0.35% -0.02%

4_47% 0.05% 4.67% 0.05% -0.20% 0.00%
11.79% 0.06% 13.49% 0.05% -1.70% 0.01%
10.79%% 0.07% 12.47% 0.06% -1.68% 0.01%

3.2.2
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1 2016 8 15 2019 12 31
2 6
3.2.3

10 64



2019

2016 8 15 2016
3.3
A
10
2019 0.435 8,354,996.32 113,596.22 8,468,592.54
2018 0.285 8,137,894.74 124,550.08 8,262,444 .82
2017 0.050 8,269,674.47 104,790.74 8,374,465.21
0.770 24,762,565.53 342,937.04 25,105,502.57
C
10
2019 0.390 143,235.87 7,098.23 150,334.10
2018 0.241 174,721.18 9,536.32 184,257.50
2017 0.010 87,731.41 2,008.07 89,739.48
0.641 405,688.46 18,642.62 424 ,331.08

11

4.8

64
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4.1
4.1.1

31.21%

2019

12

§4
2003 63
1.65
44 .55%
15.15% 4.55%
4 _54%
31 66
100
(LOF)
(LOF)
LOF
500

12 64
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FOF

300

FOF

4.1.2

13 64
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4.2

4.3
4.3.1

14

64
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15

64



2019

2019

4.4.2

1.1203

4.5
2020

4.6

A 1.0433
A 4.90%
1.0417 1.1058
4.47% 4.67%
2020
GDP
2020

16 64
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4.7

4.8

2019

172

8

22

17

64

2019

8

20

2019

8



2019

26

8,498,232.19

4.9

100%

2019

8

18

28

64

8,618,926.64
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5.1

5.2

5.3

§5

19

64
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6.1

§6

(2020)

61399737_B02

6.2

31

2019 12 31

2019

2019

2019

12

20

64
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€Y)

&)

®

4

®

17

2020

4

22

21

64




2019

7.1

§7

2019 12 31

2019 12 31 2018 12 31
7.4.7.1 17,261,127.81 909,221.97
513,422.57 566,526.10
9,243.46 30,628.05
7.4.7.2 258,741,940.00 348,105,000.00
258,741,940.00 348,105,000.00
7.4.7.3 - -
7.4.7.4 - -
7.4.7.5 5,591,114.95 8,775,839.37
7.4.7.6 - -
282,116,848.79 358,387,215.49

2019 12 31 2018 12 31
7.4.7.3 - -
98,294,069.56 151,923,173.61
16,637,800.87 -
98,905.48 121,928.64
28,258.69 34,836.76
10,784.84 1,350.79
7.4.7.7 17,196.62 10,692.25
29,413.03 56,985.25
31,321.15 210,301.08

22 64




2019

7.4.7.8 179,000.00 239,000.00
115,326,750.24 152,598,268.38
7.4.7.9 159,909,629.92 198,535,006.70
7.4.7.10 6,880,468.63 7,253,940.41
166,790,098.55 205,788,947.11
282,116,848.79 358,387,215.49
31 A 1.0433 129,360,254 .52
c 30,549,375.40 159,909,629.92
7.2
2019 12
2019 1 1 2018 1 1
2019 12 31 2018 12 31
13,219,764.59 21,185,318.02
1. 10,972,425.56 16,481,879.37
7.4.7.11 33,563.80 73,507.21
10,811,185.29 16,117,488.47
127,676.47 290,883.69
2. 1,701,164.63 -778,353.80
7.4.7.12 - -
7.4.7.13 1,701,164.63 -778,353.80
7.4.7.13.5 - -
7.4.7.14 - -
7.4.7.15 - -
7.4.7.16 - -
3. 7.4.7.17
o 538,190.64 5,469,725.83
4.
5. 7.4.7.18 7,983.76 12,066.62

23

64




2019

3,831,708.29 6,352,652.65
1 7.4.10.2.1 1,362,391.92 1,875,176.11
2 7.4.102.2 389,254.88 535,764.72
3 7.4.10.2.3 50,960.06 25,680.94
4 7.4.7.19 15,253.72 19,777.15
5 1,774,515.75 3,582,176.78
1,774,515.75 3,582,176.78
6 32,131.96 46,876.95
7 7.4.7.20 207,200.00 267,200.00
o 9,388,056.30 14,832,665.37
) 9,388,056.30 14,832,665.37

7.3

2019 1 1 2019 12 31
2019 1 1 2019 12 31

198,535,006.70 7,253,940.41 |  205,788,947.11
- 9,388,056.30 9,388,056.30
. -38,625,376.78 -1,142,601.44 |  -39,767,978.22
89,164,426.01 2,590,163.53 91,754,589.54
~127,789,802.79 -3,732,764.97 | -131,522,567.76
- -8,618,926.64 -8,618,926.64
159,909, 629.92 6,880,468.63 |  166,790,098.55

24 64




2019

2018 1 1 2018 12
297,555,883.65 1,836,268.10 |  299,392,151.75
- 14,832,665.37 14,832,665.37
. -99,020,876.95 -968,290.74 |  -99,989,167.69
109,282,943.64 1,402,251.73 |  110,685,195.37
-208,303,820.59 -2,370,542.47 | -210,674,363.06
- -8,446,702.32 -8,446,702.32
198,535,006.70 7,253,940.41 |  205,788,947.11
7.1 7.4
7.4
7.4.1
> [2016]1069

2016 8 15

25

64

1,764,632,292.70
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A C A
C
80%
5%
7.4.2
2 3
XBRL 3 < >
7.4.3
2019 12 31
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7.4.4.3
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7.4.4.4
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7.4.4.5

28 64
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(4)
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7.4.4.7
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29 64
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€Y)

)
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(4)

©) /
(©) /C )

Q) /C )

(8) /

€)

7.4.4.10

30 64
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7.4.4.11

€Y)

)

®)

4

®

7.4.4.12

€y

@
®)

7.4.4.13

100%

(

[2014]24 )

31

(
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2019

7.4.5

7.4.5.1

7.4.5.2

7.4.5.3

7.4.6

7.4.6.1
[2016]36

2016 5 1
[2016]46
[2016]70
[2016]140
[2017]56
2018 1 1
3% 2018 1 1

32 64



2019

7.4.6.2
2011
2011
7.4.6.3
[2004]78
2004 1 1
[2008]1
7.4.6.4
[2008]132
2008 10 9
7.4.7
7.4.7.1
2019 12 31 2018 12 31
17,261,127.81 909,221.97
1 - -
1-3 - -
3 - -
17,261,127.81 909,221.97
7.4.7.2

33 64




2019

2019 12 31

57,072,458.22

57,660,600.00

588,141.78

200,099,797.49

201,081,340.00

981,542.51

257,172,255.71

258,741,940.00

1,569,684.29

257,172,255.71

258,741,940.00

1,569,684.29

2018 12 31

119,541,060.82

120,623,000.00

1,081,939.18

227,532,445.53

227,482,000.00

-50,445.53

347,073,506.35

348,105,000.00

1,031,493.65

347,073,506.35

348,105,000.00

1,031,493.65

7.4.7.3

7.4.7.4

7.4.7.4.1

7.4.7.4.2

7.4.7.5

2019 12

31

2018

12

31

682.53

981.20

34

64




2019

259.23

268.51

5,590,168.57

8,774,574 .48

4.62

15.18

5,591,114.95

8,775,839.37

7.4.7.6
7.4.7.7
2019 12 31 2018 12 31
17,196.62 10,692.25
17,196.62 10,692.25
7.4.7.8
2019 12 31 2018 12 31
9,000.0 9,000.00
50,000.0 50,000.00
120,000.0 180,000.00
179,000.0 239,000.00
7.4.7.9
2009 1 1 2019 12 31

35 64



2019

194,680,285.76

194,680,285.

60,920,689.01

60,920,689.

-126,240,720.25

-126,240,720.

129,360,254.52

129,360,254.

¢
2009 1 1 31
3,854,720.94 3,854,720.
28,243,737.00 28,243,737.
-1,549,082.54 -1,549,082.
30,549,375.40 30,549,375.

64




2019

42,579.91 91,800.71 134,380.62
474,324.77 44,171.37 518,496.14
115,619.50 655,418.40 771,037.90
118,503.05 697,659.18 816,162.23
-2,883.55 -42,240.78 -45,124.33
-150,334.10 - -150,334.10
482,190.08 791,390.48 1,273,580.56
7.4.7.11
2009 1 1 2019 12 | 2018 2018 12
31
22,532.47 55,262.82
9,233.36 15,649.28
1,797.97 2,595.11
33,563.80 73,507.21
7.4.7.12
7.4.7.12.1 —_—
7.4.7.13
7.4.7.13.1
2019 1 1 2019 12 | 2018 1 1 2018 12
31 31
1,701,164.63 -778,353.80
1,701,164.63 -778,353.80
7.4.7.13.2 e

37 64




2019

38

31

666,403,480.43

64

31

1,004,689,957.75



2019

3. - -
538,190.64 5,469,725.83
7.4.7.18
2009 1 1 2019 2018 1 1 2018 12
12 31 31
7,983.76 12,066.62
7,983.76 12,066.62
25%
7.4.7.19
2009 1 1 2019 2018 1 1 2018 12
12 31 31
309.22 1,137.23
14,944 50 18,639.92
15,253.72 19,777.15
7.4.7.20

2009 1 1 2019

2018 1 1 2018 12

12 31 31
50,000.00 50,000.00
120,000.00 180,000.00
36,000.00 36,000.00

39 64




2019

1,200.00 1,200.00
207,200.00 267,200.00
7.4.8
7.4.8.1
7.4.8.2
7.4.9
")
°c )
[ X3 ’,)
40 64




2019

7.4.10

7.4.10.1
7.4.10.1.1
7.4.10.1.2
2009 1 1 2019 12 31
2018 1 1 2018 12 31
138,830,152.34 93.14% 359,581,940.56 88.02%
7.4.10.1.3
2009 1 1 2019 12 31
2018 1 1 2018 12 31
846,300,000.00 100.00% 2,190,300,000.00 99.55%
7.4.10.1.4
7.4.10.1.5
7.4.10.2
7.4.10.2.1
2019 1 1 2019 12 | 2018 1 1 2018 12
31 31

1,362,391.92

1,875,176.11

41

64




2019

127,445.68 335,637.34
0.70%
H=E>< /
H
E
7.4.10.2.2
2019 1 1 2019 12 2018 1 1 2018 12
31 31
389,254.88 535,764.72
0.20%
H=E>< /
H
E
7.4.10.2.3
2009 1 1 2019 12 31
A C
- 12,437.26 12,437.26
- 36,999.46 36,999.46
- 49,436.72 49,436.72
2018 1 1 2018 12 31
A C
- 72.06 72.06

42 64




2019

- 23,428.45 23,428.45

- 23,500.51 23,500.51
A C 0.40% C
C 0.40%
H=E><C /
H C
E C
7.4.10.3 ( )

2009 1 1 2019 12 31

11,365,328.49 | - - - - -

2018 1 1 2018 12 31

7.4.10.4
7.4.104.1

7.4.10.4.2

43 64



2019

7.4.10.5

7.4.10.5.1
7.4.10.5.2
7.4.10.6
2019 1 2019 12 31 2018 1 1 2018 12
17,261,127.81 22,532.47 909,221.97 55,262.82
2019 12 31
“c 77 2018 12 31
7.4.10.7
7.4.10.8
93,844.78 2018
92,544.99 2018
2018
2018
7.4.11
10
2019 8 |2019 8
1 0.435 8,354,996.32 113,596.228,468,592.54
26 26
- - 0.435 8,354,996.32 113,596.228,468,592.54

44

64




2019

10

2019 8 | 2019 8
1 0.390 143,235.87 7,098.23[150,334.10
26 26
- - 0.390 143,235.87 7,098.23(150,334.10
7.4.12 2019 12 31
7.4.12.1 /
/
7.4.12.2
7.4.12.3
7.4.12.3.1
2019 12 31
60,294,069.56
13 2020 1
1480163 02 7 41.87 200,000 8,374,000.00
18 2020 1
101800745 102.72 100,000 10,272,000.00
MTNOO1 10
15 2020 1
1580133 7 62.16 100,000 6,216,000.00
19 2020 1
101900436 102.95 100,000 10,295,000.00
MTNOO1 6
14 2020 1
1480369 o1 7 41.64 200,000 8,328,000.00
16 2020 1
1680202 02 7 78.55 190,000 14,924,500.00
18 2020 1
101800349 107.07 37,000 3,961,590.00
MTNOO1 6
19 2020 1
101900731 100.99 100,000 10,099,000.00
MTNOO2 3

45

64




2019

18 2020 1
101800349 107.07 4,000 428,280.00
MTNOO1 3
1,031,000 72,898,370.00
7.4.12.3.2
2019 12 31
38,000,000.00 2020 1 8 2020 1 10
/
7.4.12.4
7.4.13
7.4.13.1

7.4.13.2

46

64




2019

10%

10%

7.4.13.2.1
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2019 12 31 2018 12 31
AAA 78,031,600.00 172,687,000.00
AAA 148,393,500.00 112,744,000.00
32,316,840.00 62,674,000.00
258,741,940.00 348,105,000.00
7.4.13.2.5
7.4.13.2.6
7.4.13.3

47 64




2019

7.4.13.3.1

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

2019 12| 6
31

1-5

17,261,127.81

17,261,127.81

513,422.57

513,422.57

48

64



2019

9,243.46 - - - - 9,243.46

10,184,000.00 248,557,940.00 - -|258,741,940.00

- - - 4 5,591,114.95 5,591,114.95

17,783,793.84 10,184,000.00 248,557,940.00 4 5,591,114.95282,116,848.79

98,294,069.56 - - - -| 98,294,069.56

- - - - 16,637,800.87 16,637,800.87

- - - - 98,905.48 98,905.48

- - - - 28,258.69 28,258.69

- - - - 10,784.84 10,784.84

- - - - 17,196.62 17,196.62

- - - - 31,321.15 31,321.15

- - - - 29,413.03 29,413.03

- - - - 179,000.000  179,000.00

98,294,069.56 - - - 17,032,680.68115,326,750.24

-80,510,275.72 10,184,000.00] 248,557,940.00 -| -11,441,565.73166,790,098.55
2018 126 6 -1 1-5 5

31

909,221.97, - - - - 909,221.97

566,526.10 - - - - 566,526.10

30,628.05 - - - - 30,628.05

- -| 326,313,000.00 21,792,000.00 -1348,105,000.00

- - - - 8,775,839.37 8,775,839.37

1,506,376.12 -| 326,313,000.00| 21,792,000.00  8,775,839.37/358,387,215.49

151,923,173.61] - - - -|151,923,173.61

49 64



2019

- - - - 121,928.64  121,928.64
- - - - 34,836.76 34,836.76
- - - - 1,350.79 1,350.79
- - - - 10,692.25 10,692.25
- - - - 210,301.08  210,301.08
- - - - 56,985.25 56,985.25
- - - - 239,000.00  239,000.00
151,923,173.61 - - - 675,094.77/152,598,268.38
-150,416,797.49 -| 326,313,000.00| 21,792,000.000  8,100,744.60/205,788,947.11
7.4.13.4.1.2
2019 12 31 2018 12 31
27 1,218,622.56 2,328,630.68
27 -1,218,622.56 -2,328,630.68
7.4.13.4.2

50 64



2019

%

%

258,741,940.00f 155.13 348,105,000.00 169.16

258,741,940.00 155.13 348,105,000.00 169.16
7.4.13.4.3.2
7.4.14
7.4.14.1
7.4.14.1.1
7.4.14.1.2
7.4.14.1.2.1

2019 12 31
0.00 258,741,940.00
0.00 2018 12 31
0.00

51 64



2019

7.4.14.2

7.4.14.3

52 64



2019

§8

8.1
%
1 - -
258,741,940.00 91.71
258,741,940.00 91.71
7 17,774,550.38 6.30
5,600,358.41 1.99
9 282,116,848.79 100.00
8.2
8.2.1
8.2.2
8.3
8.4
8.4.1 2% 20
8.4.2 2% 20

53 64



2019

8.4.3

8.5
1 - -
2 - -
3 32,316,840.00 19.38
32,316,840.00 19.38
4 139,406,600.00 83.58
3 - -
6 87,018,500.00 52.17
7 - -
8 - -
9 - -
10 258,741,940.00 155.13
8.6
1 101664038 200,000 16,426,000.00 9.85
MTNOO1
2 101800830 160,000 16,312,000.00 9.78
MTNOO2

155351 19 o1 160,000 16,257,600.00 9.75
190202 19 02 161,000 16,175,670.00 9.70

170409 17 09

54 64




2019

8.9

8.10

8.10.1

8.10.2

8.10.3

8.11
8.11.1

8.11.2

8.11.3

9,243.

46

5,591,114.

95

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

5,600,358.

41

8.11.4

55

64




2019

8.11.5

8.11.6

56 64



2019

89
9.1
)
306 | 422,745.93 | 88,228,235.89 68.20% 41,132,018.63 | 31.80%
A
139 | 219,779.68 | 9,719,117.50 31.81% 20,830,257.90 | 68.19%
C
445 | 359,347.48 | 97,947,353.39 61.25% 61,962,276.53 | 38.75%
9.2

57 64



2019

810

2016 £8 A 15 H

1,674,892,896.97

89,739,395.73

194,680,285.76

3,854,720.94

60,920,689.01

28,243,737.00

126,240,720.25

1,549,082.54

nn

129,360,254 .52

30,549,375.40

58

64




2019

811
11.1

11.2
11.2.1

2009 3 2

11.2.2

11.3

11.4

59 64



2019

<1998>29

[2007]48

11.7.2

10,219,549.32 6.86% - - -

60 64




2019

3 2018 4 2019 1 19
4 2009 3 1
5 2009 3 2
6 2019 3 28
7 2018 2019 3 29
8 2019 2019 3 30
1
9 2019 4 8
10 2019 4 15
11 2019 1 2019 4 22
12 2019 4 26
13 2009 5 7
14 2019 5 17
15 2019 6 26
16 2019 6 27
17 2019 6 30 2009 7 1
18 2019 5 2019 7 18
19 2019 8 22
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20 2019 2019 8 27
21 2019 8 27
22 2019 8 27
23 2019 2019 9 28
2
24 2019 3 2019 10 23
25 2019 2019 10 23
26 2019 12 30
27 66 2019 12 31
28 66 2019 12 31
29 2019 12 31
30 2019 12 31
31 2019 12 31
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§13

13.1

13.2

13.3
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2020 4 27
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