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83
3.1
2017 8 18
3.1.1 2019 2018 (
)-2017 12
31
43,243,379.44 66,522,375.51 3,543,162.50
21,384,979.21 88,527,962.73 3,596,832.50
0.0481 0.0607 0.0191
4.24% 5.26% 1.53%
3.82% 6.27% 28.57%
3.1.2 2019 2018 2017
11,797,112.97 131,918,537.65 300,378,373.12
0.1633 0.1022 0.2856
84,058,675.64 | 1,446,153,337.24 | 1,352,103,940.54
1.1633 1.1205 1.2857
3.13 2019 2018 2017
41.85%h 36.63% 28.57%
1
2
3
3.2
3.2.1
0.99% 0.03% 0.61% 0.04% 0.38% -0.01%
2.30% 0.03% 1.07% 0.04% 1.23% -0.01%
3.82% 0.04% 1.31% 0.05% 2.51% -0.01%
41.85% 1.14% 4.79% 0.06% 37.06% 1.08%
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44 .55%
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4.5

2020

4.6

1.1633

-31%

2020

GDP

2020

14 59

3.82%



2019

4.7
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7.1

§7

2019 12 31
2019 12 31 2018 12 31
7.4.7.1 8,922,830.86 919,695.78
241,058.12 227,506.79
4,104.07 706.50
7.4.7.2 91,789,160.00 1,769,963,710.00
91,789,160.00 1,769,963,710.00
7.4.7.3 - -
7.4.7.4 - -
7.4.7.5 1,871,405.53 38,772,758.79
10,003,103.41 30,381.77
7.4.7.6 - -
112,831,661.99 1,809,914,759.63
2019 12 31 2018 12 31
7.4.7.3 - -
20,460,569.31 362,703,621.99
8,060,549.49 -
36,207.62 -
18,546.81 350,490.42
6,182.28 116,830.14
7.4.7.7 13,179.20 27,458.04
5,715.43 116,249.88
3,009.15 287,771.92
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7.4.7.8 169,027.06 159,000.00
28,772,986.35 363,761,422.39
7.4.7.9 72,261,562.67 1,290,609,177.39
7.4.7.10 11,797,112.97 155,544,159.85
84,058,675.64 1,446,153,337.24
112,831,661.99 1,809,914,759.63
2019 12 31 1.1633 72,261,562.67
7.2
2009 1 1 2019 12 31
2019 1 1 2018 1 1
2019 12 31 2018 12 31
27,424,015.91 98,314,757.94
1. 24,086,167.07 67,049,468.85
7.4.7.11 84,809.85 514,886.61
23,787,935.83 58,134,376.59
213,421.39 8,400,205.65
2. ‘o 25,079,858.61 8,345,135.39
7.4.7.12 - -
7.4.7.13 25,079,858.61 8,345,135.39
7.4.7.13.5 - -
7.4.7.14 - -
7.4.7.15 - -
7.4.7.16 - -
3. €77 74717
-21,858,400.23 22,005,587.22
4. b _,, - -
5. - 7.4.7.18 116,390.46 914,566.48
6,039,036.70 9,786,795.21
7.4.10.2.1 1,553,178.10 5,050,395.32
7.4.10.2.2 517,726.02 1,683,465.19

21
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7.4.7.19 40,063.76 100,617.30
3,645,081.31 2,640,345.76
3,645,081.31 2,640,345.76
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1,051,631,469.72

300,472,470.82

1,352,103,940.54

88,527,962.73

88,527,962.73

238,977,707.67

387,231,114.12

626,208,821.79

4,110,818,499.55

745,651,043.44

4,856,469,542.99

-3,871,840,791.88

-358,419,929.32

-4,230,260,721.20

-620,687,387.82

-620,687,387.82

1,290,609,177.39

155,544,159.85

1,446,153,337.24
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) 1700024
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7.4.4.12
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D )
3%
2)
7.4.7
7.4.7.1
2019 12 31 2018 12 31
8,922,830.86 919,695.78
1 - -
1-3 - -
3 - -
8,922,830.86 919,695.78
7.4.7.2
2019 12 31
10,084,417.12 10,095,000.00 10,582.88
81,503,885.89 81,694,160.00 190,274.11
91,588,303.01 91,789,160.00 200,856.99
91,588,303.01 91,789,160.00 200,856.99
2018 12 31
29 59
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388,969,374.94

394,709,710.00

5,740,335.06

1,358,935,077.84

1,375,254,000.00

16,318,922.16

1,747,904,452.78

1,769,963,710.00

22,059,257.22

1,747,904,452.78

1,769,963,710.00

22,059,257.22

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
1,133.44 3,805.05
119.35 112.64
1,869,330.65 38,768,840.77
820.00 -
2.09 0.33
1,871,405.53 38,772,758.79
7.4.7.6
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59
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7.4.7.7

2019 12 31 2018 12 31

13,179.20 27,458.04
13,179.20 27,458.04

7.4.7.8

2019 31 2018 12 31

27.06 -
40,000.00 50,000.00
120,000.00 100,000.00
9,000.00 9,000.00
169,027.06 159,000.00

7.4.7.9

2009 1 1 2019 12 31
1,290,609,177.39 1,290,609,177.39
167,962,144 .61 167,962,144.61
.o -1,386,309,759.33 -1,386,309,759.33
- / - -
/ - -
72,261,562.67 72,261,562.67
() )
7.4.7.10

131,918,537.65

23,625,622.20

155,544,159.85

43,243,379.44

-21,858,400.23

21,384,979.21

-161,459,521.23

-3,672,504.86

-165,132,026.09

31
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24,366,576.41

-492,708.24

23,873,868.17

-185,826,097.64

-3,179,796.62

-189,005,894.26

13,702,395.86

-1,905,282.89

11,797,112.97

7.4.7.11
2009 1 1 2019 12 2018 1 1 2018 12
31
69,826.76 387,424.82
11,104.95 18,634.51
3,878.14 108,827.28
84,809.85 514,886.61
7.4.7.12
7.4.7.12.1 e
7.4.7.13
7.4.7.13.1
2019 1 1 2019 12 | 2018 1 1 2018 12
31 31
25,079,858.61 8,345,135.39
25,079,858.61 8,345,135.39
7.4.7.13.2 e
2019 1 1 2019 12 | 2018 1 1 2018 12
31 31
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33

3,223,329,016.36

3,131,249,107.76

67,000,049.99
25,079,858.61

59

10,654,158,300.32

10,433,534,779.23

212,278,385.70
8,345,135.39
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3. - -
-21,858,400.23 22,005,587.22
7.4.7.18
2019 1 1 2019 12
2018 1 1 2018 12 31
31
116,390.46 913,817.00
- 749.48
116,390.46 914,566.48
7 7
25%
7.4.7.19
2019 1 1 2019 12 3172018 1 1 2018 12 31
2,094.26 1,274.84
37,969.50 99,342.46
40,063.76 100,617.30
7.4.7.20
2009 1 1 2019 12 2018 1 1 2018 12
31 31
40,000.00 50,000.00
120,000.00 100,000.00
23,793.86 45,955.31
37,200.00 38,500.00
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220,993.86 234,455.31

7.4.8

7.4.8.1

7.4.8.2
2020 3 13

2020 3 11 2020
3 17 2020 3 19 10
0.550

2020 4 17

2020 4 15 2020
4 21 2020 4 23 10
0.520

7.4.9

- )

)
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7.4.10

7.4.10.1
7.4.10.1.1

7.4.10.1.2

7.4.10.1.3

7.4.10.1.4

7.4.10.1.5

7.4.10.2
7.4.10.2.1

2009 1 1 2019 12 | 2018 1 1 2018 12
31 31

1,553,178.10 5,050,395.32

3,949.36 259,416.87

7.4.10.2.2

x 0.30%

= ><0.30%—=

2009 1 1 2019 12 | 2018 1 1 2018 12
31 31

517,726.02 1,683,465.19
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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

7.4.10.5.2

x 0.10%

><0.10%—=

2019 12 31

2018

12

31

7,867,132.87

10.89%

37
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7.4.10.6

2019 1 1 2019 12 31
2018 1 2018 12 31
8,922,830.86 69,826.76 919,695.78 387,424.82
2019 12 31 241,058.12 2018 12 31
227,506.79
7.4.10.7
7.4.10.8
7.4.11
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
20,460,569.31
190207 19 07| 2020 1 7 100.74 100,000 10,074,000.00
011902390 | 19 2020 1 6 100.18 50,000 5,009,000.00
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SCPO01

19
101900115 2020 1 6 101.76 50,000 5,088,000.00
MTNOO1
190203 19 03| 2020 1 7 100.26 13,000 1,303,380.00
213,000 21,474,380.00

7.4.12.3.2

7.4.12.4

7.4.13

7.4.13.1

7.4.13.2

39

59
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10%

10%

7.4.13.2.1

2019 12 31 2018 12 31
A-1 _ )
A-1 _ )
10,012,000.00 77,107,710.00
10,012,000.00 77,107,710.00
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2019 12 31 2018 12 31
AAA 20,132,000.00 697,205,000.00
AAA

23,661,500.00

72,242,000.00

37,983,660.00

923,409,000.00

81,777,160.00

1,692,856,000.00
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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
2019 12| 6 6 -1 1i=5
31
8,922,830.86 - - - - 8,922,830.86
241,058.12 - - - - 241,058.12
4,104.07 - - - - 4,104.07
5,003,000.0014,215,000.00 72,571,160.00 - - 91,789,160.00
- - - - 1,871,405.53 1,871,405.53
- - - -10,003,103.41] 10,003,103.41
14,170,993.0514,215,000.000 72,571,160.00 -11,874,508.94/ 112,831,661.99
20,460,569.31 - - - - 20,460,569.31
- - - - 8,060,549.49 8,060,549.49
- - - - 36,207.62 36,207.62
- - - - 18,546.81 18,546.81
- - - - 6,182.28 6,182.28
- - - - 13,179.20 13,179.20
- - - - 3,009.15 3,009.15
- - - - 5,715.43 5,715.43
- - - - 169,027.06 169,027.06
20,460,569.31 - - - 8,312,417.04 28,772,986.35
-6,289,576.26[14,215,000.000 72,571,160.00 - 3,562,091.90, 84,058,675.64
2018 12 6 -1 1-5
31
919,695.78 - - - - 919,695.78
227,506.79 - - - - 227,506.79

42 59
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706.50

706.

50

19,928,000.00

92,014,710.00

1,256,955,000.00

401,066,000.00

1,769,963,710.

00

38,772,758.

79

38,772,758.

79

30,381.

7

30,381.

77

21,075,909.07

92,014,710.00

1,256,955,000.00

401,066,000.00

38,803,140.

56

1,809,914,759.

63

362,703,621.99

362,703,621.

99

350,490

.42

350,490

.42

116,830.

14

116,830.

14

27,458.

04

27,458.

04

287,771.

92

287,771.

92

116,249.

88

116,249.

88

159,000.

00

159,000.

00

362,703,621.99

1,057,800

.40

363,761,422.

39

-341,627,712.92

92,014,710.00

1,256,955,000.00

401,066,000.00

37,745,340.

16

1,446,153,337.

24

7.4.13.4.1.2

2019 12

31

2018

1

2 31

27

452,529.85

18,406,112.80

27

-452,529.85

-18,406,112.80

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

%
%

91,789,160.000 109.20 1,769,963,710.00 122.39

91,789,160.000 109.20 1,769,963,710.00 122.39
7.4.13.4.3.2

7.4.14
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(D
2019 12 31
91,789,160.00 ( 2018 12
31 1,769,963,710.00
(i)
( )

(i)
@)
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§8
8.1
%
1 - -
91,789,160.00 81.35
91,789,160.00 81.35
4 - -
5 - -
6 - -
7 9,163,888.98 8.12
8 11,878,613.01 10.53
9 112,831,661.99 100.00
8.2
8.2.1
8.2.2
8.3
8.4
8.4.1 2% 20
8.4.2 2% 20
46 59
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8.4.3

8.5

1 5,003,000.00 5.95

2 - -

3 37,983,660.00 45.19

37,983,660.00 45.19

4 19,559,000.00 23.27

5 5,009,000.00 5.96

6 24,234,500.00 28.83

7 - -

8 - -

9 - -

10 91,789,160.00 109.20
8.6

1 190202 19 02 178,000, 17,883,660.00 21.28

2 190207 19 07 100,000, 10,074,000.00 11.98

3 190203 19 03 100,000, 10,026,000.00 11.93

4 1580100 15 100,000 6,213,000.00 7.39

5 136057 15 01 50,000 5,092,000.00 6.06
8.7
8.8

8.9

47
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8.10
8.10.1

8.10.2

8.10.3

8.11
8.11.1

8.11.2

8.11.3

4,104.07

1,871,405.53
10,003,103.41

11,878,613.01

O | 0N |~ [W[(N |-

8.11.4

8.11.5
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8.11.6
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§9
9.1
()

951 75,984.82 69,667,270.95 96.41% 2,594,291.72 3.59%

9.2
77.53 0.00%

9.3
0
0
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§10

2017 %8 A 18 H

215,111,471.50

1,290,609,177.39

167,962,144 .61

1,386,309,759.33

nn

72,261,562.67
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811

11.1

11.2
11.2.1

2019 3 2
11.2.2

2019 6 4

11.3

11.4

11.5

40,000.00

11.6

11.7
11.7.1
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1 - - - -

1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -

1

2

<1998>29
[2007]48
1

a

b

c

d

2
11.7.2
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10 2019 4 15
11 2019 4 16
12 1 2019 2019 4 22
13 2019 4 26
14 2009 5 7
15 2019 5 17
16 2019 5 22
17 2019 6 26
18 2019 6 27
19 2019 6 30 2009 7 1
20 ) 2019 2019 7 18
21 2019 7 22
22 2009 7 30
23 2019 2019 8 27
24 2019 2 2019 9 30
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25 3 2019 2019 10 23
26 2019 2019 10 23
27 “ 7 2019 12 26
28 2019 12 30
29 66 2019 12 31
30 66 2019 12 31
31 2019 12 31
32 2019 12 31
33 2019 12 31
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12.1

§12

20%

20%

2019
11
12

-2019
11
13

0.00

44,142,314 .82

44,142 ,314.82

0.00

0.00%

2019
11
13

-2019
12
24

3,165,842.38

30,167,955.71

33,333,798.09

0.00

0.00%

2019
11
14

-2019
12
31

0.00

26,520,509.19

0.00

26,520,509.19

36.70%

2019
12
25

-2019
12
31

0.00

35,279,628.89

0.00

35,279,628.89

48.82%
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2019

-2019

19

266,808,964.78

0.00

266,808,964.78

0.00

0.00%

2019

19

-2019

11
14

232,173,364.61

0.00

232,173,364.61

0.00

0.00%

2019

19

-2019

16

210,469,946.06

0.00

210,469,946.06

0.00

0.00%

12.2
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§13

13.1

13.2

13.3

http://www.cxfund.com.cn

2020 4 27
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