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2019

§2

2.1
005134
2017 9 8
10,926,258,714.12
A B
005134 005135
2,321,033,271.70 8,605,225,442._42
2.2
2.3

021-61009999
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2.4

www . cxfund.com.cn

18

68 9

2.5

222

30

68
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2019

83
3.1
3.1.1
2017 9 8 (
2019 2018
)-2017 12 31
A B A B A
B
71,922,360.80 | 151,735,357.95 | 258,644,227.73 57,756,238.37 6,528,517.64 -
71,922,360.80 | 151,735,357.95 | 258,644,227.73 57,756,238.37 6,528,517.64 -
2.6420% 2.7859% 3.9001% 3.8995% 1.1865% | 0.0000%
3.1.2
2019 2018 2017
2,321,033,271.70 | 8,605,225,442.42 | 2,877,435,127.08 | 1,731,844,753.91 | 4,027,040,881.27 -
1.0000 1.0000 1.0000 1.0000 1.0000 | 1.0000
3.1.3
2019 2018 2017
7.9104% 6.7941% 5.1329% 3.8995% 1.1865% | 0.0000%




2019

1
2
3
3.2
3.2.1
A
0.6556% | 0.0013% 0.3456% 0.0000% 0.3100% 0.0013%
1.2939%% .0019% 0.6924% 0.0000% 0.6015% .0019%
2.6420% | 0.0019% 1.3781% 0.0000% 1.2639% 0.0019%
.9104% .0029% .2194% 0.0000% .6910% .0029%
B
0.6912% .0013% -3456% 0.0000% .3456% .0013%
1.3656% | 0.0019% -6924% 0.0000% 0.6732% 0.0019%
2.7859% .0019% 1.3781% 0.0000% 1.4078% .0019%
.7941% .0040% .2194% 0.0000% .S747% .0040%
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3.2.2



2019

3.2.3

2017 9 8 2017
3.3

A
2019 71,904,985.49 903,750.74 -886,375.43 | 71,922,360.80
2018 253,412,682.25 6,175,404.18 -943,858.70 | 258,644,227.73
2017 4,312,053.36 214,070.40 | 2,002,393.88 6,528,517.64
329,629,721.10 7,293,225.32 172,159.75 | 337,095,106.17

B

10 62




2019

2019 150,289,673.07 1,437,195.58 8,489.30 | 151,735,357.95
2018 56,700,357.91 392,195.34 663,685.12 | 57,756,238.37
206,990,030.98 1,829,390.92 672,174.42 | 209,491,596.32

4.8

11 62
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§4
4.1
4.1.1
2003 63
1.65
44,55
31.21% 15.15% 4.55%
4.54%
2019 12 31 66
100
(LOF)
(LOF)
LOF
500
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2019
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4.4.1

2019

15
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AAA
10

3.3% 11

AAA3M 3.2%

4.4.2
2019 12 31

B 2.7859%

4.5
2020

1~2

3.1~3.2 4
3.4 4
10~20P 5
3%
3% 9
/ /
3.2% 50
12
3.03%
A 2.6420%
1.3781%
03
2020
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4.6

4.7

17

62



2019

172

4.8

100%

223,657,718.75

4.9

18

62

223,657,718.75
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§5
5.1

2019

5.2

2019

151,735,357.95

5.3

2019

19

62

71,922,360.80
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6.1
¢ ) (o)
6.2
2019 12
31 2019 (
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2019 12 31
2019
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2019

20 62







2019

7.1

2019

12

31

§7

22

2019

62

12

31

2018

12

31



2019

844,334.17 1,722,220.30
74.7.8 199,000.00 239,000.00
516,028,509.29 138,772,503.84
7479 10,926,258,714.12 4,609,279,880.99
7.4.7.10 - -
10,926,258,714.12 4,609,279,880.99
11,442,287,223.41 4,748,052,384.83
2019 12 31 A 1.000
2,321,033,271.70 B 1.000
8,605,225,442.42 10,926,258,714.12
7.2
2019 1 1 2019 12 31
2019 1 1 2018 1 1
2019 12 31 2018 12 31
251,642,005.86 352,490,255.04
1. 250,214,449.31 347,275,618.54
7.4.7.11 64,411,870.17 92,231,877.11
137,239,058.88 191,904,796.35
1,778,232.24 1,009,564.96
46,785,288.02 62,129,380.12
2. LR 1,427,556.55 5,214,636.50
7.4.7.12 - -
7.4.7.13 1,405,590.23 5,214,636.50
747135 21,966.32 -
7.4.7.14 - _
7.4.7.15 - -
7.4.7.16 - -
3. 7.4.7.17
4. 13 _,,

23

62




2019

5. “ o 7.4.7.18
27,984,287.11 36,089,788.94
1 7.4.102.1 12,502,332.08 12,359,397.89
2 7.4.10.2.2 4,167,444.00 4,119,799.26
3 741023 4,698,403.31 9,953,882.38
4 7.4.7.19 176.45 747.04
5 6,315,901.73 9,343,928.67
6,315,901.73 9,343,928.67
6 35,793.09 3,385.03
7 7.4.7.20 264,236.45 308,648.67
. 223,657,718.75 316,400,466 .10
) 223,657,718.75 316,400,466 10

7.3
2019 1 1 2019 12 31
2019 1 1 2019 12 31

4,609,279,880.99 - | 4,609,279,880.99
- 223,657,718.75 223,657,718.75
.. 6,316,978,833.13 -| 6,316,978,833.13
1. 47,064,275,133.07 - | 47,064,275,133.07
2. -40,747,296,299.94 - | -40,747,296,299.94
- -223,657,718.75 |  -223,657,718.75
10,926,258,714.12 - | 10,926,258,714.12

24 62




2019

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
1. 58,767,593,691.66 - | 58,767,593,691.66
2. -58,185,354,691.94 - | -58,185,354,691.94
- -316,400,466.10 |  -316,400,466.10
4,609,279,880.99 - | 4,609,279,880.99
7.1 7.4
7.4
7.4.1
( ®~ & ’,)
( (¥ 3
’,) (
< 2013 11 7
[2013]1411 2017 8 17 [2017]1517
)
A B

251,016,200.45

25 62



2019




2019

2)

7.4.4.4

7.4.4.5

27 62



2019

28
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2019

7.4.4.9

7.4.4.10

D
2)
3)“* 7

4)

5)

6)

7

7.4.4.11

0.01%

29

0.15%

0.05%

0.15%
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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 (

2)

[2014]24 )

(
[2008]1
[2017]90

3%

30 62

2015 1

[2017]56

[2016]140



2019

7.4.7

7.4.7.1
2019 12 31 2018 12 31
3,120,264.71 4,474,180.29
2,300,000,000.00 800,000,000.00
1 100,000,000.00 -
1-3 1,200,000,000.00 -
3 1,000, 000,000.00 800,000,000.00
2,303,120,264.71 804,474,180.29
7.4.7.2

2019 12

31

5,662,722,488.09

5,666,464,000.00

3,741,511.91

.0342%

5,662,722,488.09

5,666,464,000.00

3,741,511.91

.0342%

220,000,000.00

220,034,000.00

34,000.00

-0003%

5,882,722,488.09

5,886,498,000.00

3,775,511.91

-0345%

2018 12

31

2,737,919,638.77

2,740,107,000.00

2,187,361.23

.0475%

2,737,919,638.77

2,740,107,000.00

2,187,361.23

.0475%

.0000%

2,737,919,638.77

2,740,107,000.00

2,187,361.23

.0475%

31

62




2019

7.4.7.3
7.4.7.4
7.4.7.4.1
2019 12 31
3,216,608,264.90 -
3,216,608,264.90 -
2018 12 31
1,178,854,008.28 -
1,178,854,008.28 -
7.4.7.4.2
7.4.7.5
2019 12 31 2018 12 31
573.09 722.35
9,433,444.29 9,588,667.09
26,120,124.16 14,782,627 .41
1,155,372.42 -
2,393,795.75 2,432,540.64
39,103,309.71 26,804,557.49
7.4.7.6

32 62




2019

7.4.7.7
2019 12 31 2018 12 31
116,597.17 118,107.26
116,597.17 118,107.26
7.4.7.8
2019 12 31 2018 12 31
9,000.00 9,000.00
70,000.00 70,000.00
120,000.00 160,000.00
199,000.00 239,000.00
7.4.7.9
A
2019 1 1 2019 12 31
2,877,435,127.08 2,877,435,127.08
19,405,926,678.83 19,405,926,678.83
« "" ) -19,962,328,534.21 -19,962,328,534.21
- / - -
/ - -
( ll_" ) - -

2,321,033,271.70

2,321,033,271.70

2009 1 1

2019 12 31

1,731,844,753.91

1,731,844,753.91

27,658,348,454 .24

27,658,348,454.24

33 62




2019

34 62

« "" -20,784,967,765.73 -20,784,967,765.73
- / - -
/ - -
( n_n _ _
8,605,225,442.42 8,605,225,442.42

7.4.7.10




2019

64,411,870.17

92,231,877.11

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
1,405,590.23 5,214,636.50
1,405,590.23 5,214,636.50
7.4.7.13.2
2019 1 1 2019 12 | 2018 1 1 2018 12
31 31
23,120,353,000.53 6,829,567,351.29
22,992,879,247.80 6,811,240,317.52
126,068,162.50 13,112,397.27
1,405,590.23 5,214,636.50
7.4.7.13.3
7.4.7.13.4
7.4.7.13.5

2019 1 1 2019 12 31

2018 1 1 2018 12 31

129,759,142 .83

101,039,852.07

35 62




2019

129,034,033.68

100,000,000.00

703,142.83

1,039,852.07

7.4.7.14
7.4.7.14.1

7.4.7.15

7.4.7.15.1

7.4.7.15.2

7.4.7.16

7.4.7.17

7.4.7.18

7.4.7.19

2018 12 31

747.04

747.04

7.4.7.20




2019

2009 1 1 2019 12 2018 1 1 2018 12
31 31
70,000.00 69,506.84
120,000.00 159,123.28
36,000.00 43,500.00
38,236.45 36,518.55
264,236.45 308,648.67
7.4.8
7.4.8.1
7.4.8.2
7.4.9
X3 ’7
s & ’,)
,,)

37

62




2019

7.4.10

7.4.10.1

7.4.10.1.1

7.4.10.1.2

7.4.10.1.3

2019

1 1 2019

12 31

2018 1 1 2018

12 31

500,000,000.00

100.00%

1,047,700,000.00

100.00%

7.4.10.1.4

7.4.10.1.5

7.4.10.2

7.4.10.2.1

2009 1 1
31

2019 12

2018 1 1 2018 12

31

12,502,332.08

12,359,397.89

1,050,564.44

4,339,934.74

38

62




2019

x 0.15%

= ><0.15%—=

7.4.10.2.2
2019 1 1 2019 12 2018 1 1 2018 12
31 31
4,167,444.00 4,119,799.26
x 0.05%
= ><(.05%—=
7.4.10.2.3

39 62




2019

7.4.10.3 ( )

7.4.10.4

7.4.10.4.1

2009 1 1 2019 12 31

A B

59,814,278.79 -

/ 1,598,221.17 -

61,412,499.96 -

0.56% -

2018 1 1 2018 12 31

A B

57,561,759.09 -

/ 2,252,519.70 -

59,814,278.79 -

1.30% -
1
2
7.4.10.4.2
2019 12 31 2018 12 31
603,149,458.55 5.52% 0.00 0.00

40 62



2019

7.4.10.5
2009 1 1 2019 12 31 2018 1 1 2018 12 31
303,120,264.71 2,812,506.71 4,474,180.29 6,249,247.78
2019 12 31 (2018 12 31 )
7.4.10.6
7.4.10.7

41 62



2019

7.4.12.3

7.4.12.3.1
2019 12 31
512,484,791.27
19
111986891 2020 1 6 99.48 1,076,000 | 107,041,773.49
CD280
19
071900125 2020 1 2 100.05 128,000 12,806,251.27
CP004
19
111909420 2020 1 6 99.61 500,000 49,806,370.56
CD420
19
111910088 2020 1 6 99.55 1,000,000 99,549,637.23
CD088
19
111910164 2020 1 6 99.11 2,000,000 | 198,228,667.87
CD164
19
111911245 2020 1 6 99.57 819,000 81,551,447.74
CD245
5,523,000 | 548,984,148.16
7.4.12.3.2

7.4.13

42

62




2019

7.4.13.2

10%
10%
7.4.13.2.1
2019 31 2018 12 31
A-1 330,271,971.71 100,002, 966.24
A-1 0.00 0.00
400,193,051.69 380,730,770.96
730,465,023.40 480,733,737.20
7.4.13.2.2
2019 12 31 2018 12 31
A-1 220,000,000.00 0.00
A-1 0.00 0.00
0.00 0.00
220,000,000.00 0.00
A-1 AAA

43 62




2019

7.4.13.2.3

2019 12 31 2018 12 31
A-1 0.00 0.00
A-1 0.00 0.00
4,460,444,470.31 2,087,217,033.53
4,460,444,470.31 2,087,217,033.53
AA+
7.4.13.2.4
2019 12 31 2018 12 31
AAA 161,208,459.90 0.00
AAA 0.00 0.00
310,604,534.48 169,968,868.04
471,812,994.38 169,968,868.04
7.4.13.2.5
7.4.13.2.6
7.4.13.3
7.4.13.3.1

44 62




2019

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

2019 12 31 6 6 -1 1-5

2,203,120,264.71] 100,000,000.00 - 2,303,120,264.71
5,833,709,927.16 49,012,560.93 - 5,882,722,488.09
3,216,608,264.90 - - 3,216,608,264.90
- - 39,103,309.71 39,103,309.71

- - 732,896.00 732,896.00
11,253,438,456.77 149,012,560.93 39,836,205.71 11,442,287,223.41]]
512,484,791.27 - - 512,484,791.27

- - 1,403,753.99 1,403,753.99

- - 467,917.98 467,917.98

- - 384,184.28 384,184.28

- - 116,597.17| 116,597.17

- - 97,998.32 97,998.32

45 62



2019

- - - 29,932.11 29,932.11

- - - 844,334.17 844,334.17

- - - 199,000.00 199,000.00

512,484,791.27 - - 3,543,718.02 516,028,509.29
10,740,953,665.50 149,012,560.93 - 36,292,487.69 10,926,258,714.12

2018 12 316 -1 =5

604,474,180.29 200,000,000.00] - - 804,474,180.29
2,393,011,768.77 344,907,870.00 - - 2,737,919,638.77
1,178,854,008.28 - - - 1,178,854,008.28
- - -| 26,804,557.49 26,804,557.49
4,176,339,957.34 544,907,870.00 -| 26,804,557.49 4,748,052,384.83
134,965,557.55 - - - 134,965,557.55

- - - 897,488.03 897,488.03

- - - 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

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

- - - 239,000.00 239,000.00

134,965,557.55 - - 3,806,946.29 138,772,503.84
4,041,374,399.79 544,907,870.00 - 22,997,611.200 4,609,279,880.99

7.4.13.4.1.2

2019 12 2018 12 31
27 2,994,291.35 2,151,575.12
27 -2,994,291.35 -2,151,575.12

46 62




2019

47

62



2019

§8
8.1
%
1 5,882,722,488.09 51.41
5,662,722,488.09 49.49
220,000,000.00 1.92
2 3,216,608,264.90 28.11
3 2,303,120,264.71 20.13
4 39,836,205.71 0.35
5 11,442,287,223.41 100.00
8.2
%
1 3.34
%
2 512,484,791.27 4.69
20%
20%
8.3
8.3.1
56
87
39

48

62



2019

120
120
8.3.2
% %
1 |30 42.18 4.69
397 - -
2 130 ( )—60 16.72 -
397 - -
3|60 ( )—90 22.81 -
397 - -
4 |90 ( )—120 10.11 -
397 - -
5 120 ( )—397 12.54 -
397 - -
104.36 4.69
8.4 240
240
8.5
b
1 - -
2 - -
3 741,797,141.79 6.79
580,588,681.89 5.31
4 - _
5 460,480,875.99 4.21
6 - -
7 4,460,444,470.31 40.82
8 - -
9 5,662,722,488.09 51.83

49

62




2019

10

397

8.6

50

62




2019

8.9

8.9.1

8.9.2

8.9.3
1 _
2 _
3 39,103,309.71
4 732,896.00
5 _
6 _
7 _
8 39,836,205.71

8.9.4

51 62



2019

§9
9.1
)
50,662 45,814.09 | 1,568,870,523.89 67.59% | 752,162,747.81 | 32.41%
A
22 | 391,146,611.02 | 8,605,225,442.42 100.00% 0.00 0.00%
B
50,684 215,576.09 | 10,174,095,966.31 93.12% | 752,162,747.81 6.88%
9.2
1 1,003,048,028.63 .18%
2 704,092,350.87 .44%
3 658,280,705.83 .02%
4 603,149,458.55 .52%
5 507,935,799.45 .65%
6 507,425,516.56 .64%
7 502,913,375.77 .60%
8 501,809,172.54 .59%
9 500,166,787.73 .58%
10 401,750,037.98 .68%
9.3
1,316,329.52 0.06%
B 0.00 0.00%
1,316,329.52 0.01%

52 62




2019

9.4

A 0~10
B 0

0~10
A 0
B 0

53

62




2019

§10

2017 9 A8H

251,016,200.45

2,877,435,127.08

1,731,844,753.91

19,405,926,678.83

27,658,348,454.24

19,962,328,534.21

20,784,967,765.73

nn

2,321,033,271.70

8,605,225,442_42

54

62




2019

11.1

11.2
11.2.1

2009 3 2

11.2.2

11.3

11.4

11.5

70,000.00

11.6

11.7
11.7.1

§11

55

62




2019

<1998>29

[2007]48

62

56



2019

11.7.2

500,000,000.00

100.00%

11.8

0.5%

57

0.5%

62




2019

119
! 2018 12 31 2019 11
2 2009 1 3
3 ) 2019 1 10
4 2019 1 16
5 2018 4 2019 1 19
6 2009 1 29
7 2009 3 1
8 2009 3 2
9 2009 3 21
10 2019 3 28
11 2018 2019 3 29
12 2019 4 1
13 2019 4 8
14 2019 4 15
15 2019 1 2019 4 20
16 2019 . 2019 4 22
17 2019 4 25

58

62




2019

18 2019 4 26
19 2009 5 7
20 2019 5 17
21 2019 6 3
22 2019 6 13
23 2019 6 19
24 2019 6 26
25 2019 6 26
26 2019 6 27
27 2019 6 30 2009 7 1
28 2019 2 2019 7 18
29 2019 7 22
30 2019 2019 8 27
31 2019 9 5
32 2009 9 9

59 62




2019

33 2019 9 24
34 2019 9 25
35 2019 9 26
2% 2019 3 2019 10 23
2019 10 23
371 2019
28 2019 11 30
39 2019 12 4
10 .. .. 2019 12 26
a1 2019 12 30
2019 12 31
42 |
i | 66 2019 12 31
" 2019 12 31
i 2019 12 31
2019 12 31

46

60

62




2019

§12

12.1 20%
20%

12.2

61 62



2019

§13

13.1

13.2

13.3

http://www.cxfund.com.cn

2020 4 27

62 62



