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83
31
2017 11 17
3.1.1 2019 2018 (
)-2017 12
31
1,088,180.51 136,118.01 437,877.80
3,300,005.20 580,554.56 429,761.09
0.0623 0.0032 0.0021
6.10% 0.32% 0.21%
2.66% 0.96% 0.21%
3.12 2019 2018 2017
3,364,474.84 405,846.16 429,761.09
0.0075 0.0117 0.0021
453,091,992.56 35,216,623.07 200,567,395.90
1.0075 1.0117 1.0021
3.13 2019 2018 2017
3.86% 1.17% 0.21%
1
2
3
3.2
3.2.1
0.30% 0.13% 2.31% 0.19% ~2.01% -0.06%
~0.15% 0.15% 3.49% 0.22% ~3.64% -0.07%
2.66% 0.31% 9.16% 0.29% -6.5013
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3.2.2

1 2017 11 17 2019 12 31
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3.2.3
2017 11 17 2017
3.3
10
2019 0.310 | 902,987.59 176,146.47 1,079,134.06
2018 - - - -
2017 - - - -
0.310 | 902,987.59 176,146.47 1,079,134.06
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§5
5.1
5.2
2019
11 21 2019 11 21 10 0.31
902,987.59 176,146.47 1,079,134.06
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2019

7.1

§7

2019 12 31

2019 12 31 2018 12 31
7.4.7.1 1,262,615.46 824,748.55
516,272.46 584,306.48
12,554.32 61,137.77
7.4.7.2 537,016,862.71 37,659,743.00
94,052,671.92 -
442,964,190.79 37,659,743.00
7.4.7.3 - -
7.4.7.4 - -
1,490,454.11 -
7.4.7.5 5,366,823.67 586,740.36
7.4.7.6 - -
545,665,582.73 39,716,676.16

2019 12 31 2018 12 31
7.4.7.3 - -
89,569,864.89 4,000,000.00
2,393,839.02 -
241,666.42 35,812.34
41,743.86 5,968.73
166,975.46 23,874.90
7.4.7.7 64,965.32 210,780.78
9,452.43 10,742.34
-3,917.23 3,874.00
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64




2019

74.7.8 89,000.00 209,000.00
92,573,590.17 4,500,053.09
7479 449,727,517.72 34,810,776.91
7.4.7.10 3,364,474.84 405,846.16
453,091,992.56 35,216,623.07
545,665,582.73 39,716,676.16
2019 12 31 1.0075 449,727,517.72
7.2
2019 1 1 2019 12 31
2019 1 1 2018 1 1
2019 12 31 2018 12 31
4,980,680.86 8,589,977.51
1. 1,716,335.22 11,123,235.44
7.47.11 50,435.68 86,047.66
1,539,068.87 10,813,400.21
126,830.67 223,787.57
2. “on 1,050,676.94 -2,977,694.48
7.47.12 731,627.17 -5,840,901.78
7.47.13 277,932.00 2,788,808.14
747135 - -
7.4.7.14 - _
7.4.7.15 - -
7.47.16 41,117.77 74,399.16
3. <<_77 74717
2,211,824.69 444,436.55
4. 13 _,, - -
5. <c_>> 7.47.18 1,844.01 -
1,680,675.66 8,009,422.95
7.4.102.1 628,901.09 2,196,911.17
741022 107,204.36 366,151.82
22 64
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3 74.102.3 428,817.16 1,464,607.51
4 74.7.19 176,298.55 447,595.70
5 214,545 .91 3,264,394.54

214,545 .91 3,264,394.54
6 4,323.14 27,471.09
7 7.4.7.20 120,585.45 242.291.12
B 3,300,005.20 580,554.56
B 3,300,005.20 580,554.56
7.3
2019 1 1 2019 12 31

2019 1 1 2019 12 31
34,810,776.91 405,846.16 35,216,623.07
- 3,300, 005.20 3,300, 005.20
414,916,740.81 737,757.54 |  415,654,498.35
439,707,431.48 747.816.99 |  440,455,248.47
-24,790,690.67 -10,059.45 -24,800,750.12
. - -1,079,134.06 -1,079,134.06
449,727 ,517.72 3,364,474.84 |  453,091,992.56

2018 1 1 2018 12 31

23 64




2019

200,137,634.81 429,761.09 200,567,395.90
- 580,554.56 580,554.56
-165,326,857.90 -604,469.49 -165,931,327.39
9.91 0.09 10.00
-165,326,867.81 -604,469.58 -165,931,337.39
34,810,776.91 405,846.16 35,216,623.07
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100%
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7.4.4.13

( )> ( [2017]16 )

[2017]13 ) (AVAC) ( [2013]13 )

29 64



2019

7.4.5

7.4.5.1
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2019

1
(1 ) 1 C 1)
50% 1
20%
4 A 0.10% «C )
7.4.7
7.4.7.1
2019 12 31 2018 12 31

1,262,615.46 824,748.55

1 - -

1-3 - -

3 - -

1,262,615.46 824,748.55
7.4.7.2

2019 12 31

91,266,394.12

94,052,671.92

2,786,277.80

127,891,858.22 127,518,190.79 -373,667.43
315,210,465.84 315,446,000.00 235,534.16
443,102,324.06 442,964,190.79 -138,133.27

534,368,718.18

537,016,862.71

2,648,144 .53

2018 12 31

31

64




2019

37,223,423.16 37,659,743.00 436,319.84
37,223,423.16 37,659,743.00 436,319.84
37,223,423.16 37,659,743.00 436,319.84
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
2,495.45 187.20
232.30 262.90
5,364,090.32 586,262.76
5.60 27.50
5,366,823.67 586,740.36

32 64




2019

7.4.7.7

2019 12 31 2018 12 31
59,641.62 210,430.78
5,323.70 350.00
64,965.32 210,780.78
7.4.7.8
2019 12 31 31
9,000.00 9,000.00
30,000.00 50,000.00
50,000.00 150,000.00
89,000.00 209,000.00
7.4.7.9
2009 1 1 2019 31
34,810,776.91 34,810,776.91
439,707,431.48 439,707,431.48
‘o -24,790,690.67 -24,790,690.67
- / - -
/ - -
449,727,517.72 449,727,517.72
7.4.7.10

1,124,081.48
1,088,180.51

33

-718,235.32

64

405,846.16



2019

15,307,293.03

-14,559,476.04

747,816.99

-824,910.66

814,851.21

-10,059.45

-1,079,134.06

-1,079,134.06

15,615,510.30

-12,251,035.46

3,364,474.84

7.4.7.11
2009 1 1 2019 12 2018 1 1 2018 12
31 31
22,474.52 46,180.50
9,650.26 39,385.61
18,310.90 481.55
50,435.68 86,047.66
7.4.7.12
7.4.7.12.1 e
2009 1 1 2019 2018 1 1 2018
12 31 12 31
42,874,517.94 146,114,193.41
42,142,890.77 151,955,095.19
731,627.17 -5,840,901.78
7.4.7.13
7.4.7.13.1
2019 1 1 2019 12 | 2018 1 1 2018 12
31 31
277,932.00 2,788,808.14
277,932.00 2,788,808.14

34

64




2019

7.4.7.13.2

2019 1 1 2019 12
31

2018 1 1 2018 12
31

135,179,673.43

629,009,942.21

133,106,592.84

614,230,875.24

1,795,148.59

11,990,258.83

277,932.00

2,788,808.14

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

7.4.7.15.2

7.4.7.16

2019

1 1 2019 2018
12 31

1 1 2018 12
31

41,117.77

74,399.16

35 64
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41,117.77 74,399.16

7.4.7.17

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

1. 2,211,824.69 444 ,436.55
—_ 2,786,277.80 -
— -574,453.11 444,436 .55
2. - -
3. - -
2,211,824.69 444 ,436.55

7.4.7.18

2019

1

1 2019 12

2018
31

36 64

1 1 2018 12 31




2019

7.4.7.20
2009 1 1 2019 12 2018 1 1 2018 12
31 31
30,000.00 50,000.00
50,000.00 150,000.00
36,000.00 36,000.00
4,585.45 6,291.12
120,585.45 242,291.12
7.4.8
7.4.8.1
7.4.8.2
7.4.9
- )
s & ,,)
- )

37 64
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2019

><0.20%

= ><0.20%—=

7.4.10.2.3
2019 1 1 2019 12 31
19.69
269,062.16
269,081.85
2018 1 1 2018 12 31
111,442.71
1,353,164.80
1,464,607.51
x 0.80%
= ><0.80%—=
7.4.10.3 ( )
( )
7.4.10.4
7.4.10.4.1
7.4.10.4.2

39 64
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7.4.10.5

7.4.10.5.1
7.4.10.5.2
7.4.10.6
2009 1 1 2019 12 31
2018 1 1 2018 12 31
1,262,615.46 22,474.52 824,748.55 46,180.50
2019 12 31 516,272.46 2018 12 31
584,306.48
7.4.10.7
7.4.10.8
7.4.11
10
2019
2019 11 21
111 21 0.3100 902,987.59 176,146.47]1,079,134.06 -
B ) 0.310 902,987.59 176,146.4711,079,134.06 .

40

64
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7.4.12 2019 12 31

7.4.12.1 /
7.4.12.1.1
2020
2019 1
110065 12 " 100.00| 100.00 | 720 72,000.00 [72,000.00 -
25
7.4.12.2
7.4.12.3
7.4.12.3.1
2019 12 31
10,069,864 .89
19
101900693 2020 1 7 101.61 106,000 10,770,660.00
MTNOO2
106,000 10,770,660.00
7.4.12.3.2
2019 12 31
79,500,000.00 2020 2 2020 1 6 2020 1 7
/

7.4.12.4

7.4.13

7.4.13.1

41

64




2019

7.4.13.2
10%
10%
7.4.13.2.1
2019 12 31 2018 12 31
A-1 40,052,000.00
A-1 _

42 64




2019

30,006,000.00

70,058,000.00

7.4.13.2.2

7.4.13.2.3

\

2019 12 31 2018 12 31
A-1 -
A-1 -
19,944,000.00
19,944,000.00

43 64




2019

7.4.13.3.1

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

2019

12 31

1-5

1,262,615.46

1,262,615.46

516,272.46

516,272.46

12,554.32

12,554.32

90,009,431.60

53,012,642.69

299,942,116.50

94,052,671.92

537,016,862.71

44

64



2019

- - - - 1,490,454.11] 1,490,454.11
- - - - 5,366,823.67] 5,366,823.67
91,800,873.8453,012,642.69299,942,116.50 -{100,909,949.70545,665,582.73
89,569,864.89 - - - - 89,569,864.89
- - - - 2,393,839.02 2,393,839.02
- - - - 241,666.42 241,666.42
- - - - 41,743.86 41,743.86
- - - - 166,975.46 166,975.46
- - - - 64,965.32 64,965.32
- - - - -3,917.23 -3,917.23
- - - - 9,452.43 9,452.43
- - - - 89,000.00 89,000.00
89,569,864.89 - - - 3,003,725.28 92,573,590.17
2,231,008.9553,012,642.69299,942,116.50, - 97,906,224.42453,091,992.56
2018
6 -1 1-5
12 31
824,748.55 - - - - 824,748.55
584,306.48 - - - - 584,306.48
61,137.77 - - - - 61,137.77
4,987,100.00 9,371,343.00 23,301,300.00 - - 37,659,743.00
- - - - 586,740.36 586,740.36
6,457,292.80 9,371,343.00 23,301,300.00, - 586,740.36| 39,716,676.16
4,000,000.00 - - - -| 4,000,000.00
- - - - 35,812.34 35,812.34

45

64



2019

5,968.

73

5,968.

73

23,874.

90

23,874.

90

210,780.

78

210,780.

78

3,874.

00

3,874.

00

10,742.

34

10,742.

34

209,000.

00

209,000.

00

4,000,000.00

500,053.

09

4,500,053.

09

2,457,292.80

9,371,343.00

23,301,300.00

86,687.

27

35,216,623.

07

7.4.13.4.1.2

2019

12 31

2018

12 31

27

1,546,615.05

166,043.68

27

-1,546,615.05

-166,043.68

7.4.13.4.2

7.4.13.4.3

VaR (Value at Risk)

12 31

46

64



2019

7.4.13.4.3.1
2019 12 31 2018 12 31
%
%
- 94,052,671.92 20.76 - -
442,964,190.79 97.76 37,659,743.00 106.94
537,016,862.71 118.52 37,659,743.00 106.94
7.4.13.4.3.2
95%
2019 12 2018 12
31 31

VaR 0.67% 2018 12
31 VaR  0.00%)

-3,050,880.26

VaR
7.4.14
@
@
®
Q)
2019 12 31

47 64
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2019

96,477,746.21

( 2018 12 31

)
(i)

(i)

@

48

64

440,539,116.50

37,659,743.00



2019

§8
8.1
%

1 94,052,671.92 17.24
94,052,671.92 17.24
442,964,190.79 81.18
442,964,190.79 81.18
4 - -
5 - -
6 - -
7 1,778,887.92 0.33
8 6,869,832.10 1.26
9 545,665,582.73 100.00

8.2

8.2.1

3,346,830.00 0.74
C 42,880,663.92 9.46
D - -
E - -
F - -
G 7,645,554.00 1.69
H - -
1 - -
J 35,938,800.00 7.93
K 3,236,000.00 0.71
L - -
M - -

49 64



2019

»w|W|O|TT|IO | =

1,004,824.00 0.22
94,052,671.92 20.76
8.2.2
8.3

1 601166 350,000| 6,930,000.00 1.53
2 600887 199,918 6,185,462.92 1.37
3 600000 500,000/ 6,185,000.00 1.37
4 600009 70,000| 5,512,500.00 1.22
5 300054 550,000| 5,445,000.00 1.20
6 600309 94,700| 5,319,299.00 1.17
7 601318 60,000| 5,127,600.00 1.13
8 600486 70,000 4,804,100.00 1.06
9 600104 200,000| 4,770,000.00 1.05
10 601818 1,000,000 4,410,000.00 0.97
11 600030 170,000| 4,301,000.00 0.95
12 601601 100,000| 3,784,000.00 0.84
13 601211 200,000| 3,698,000.00 0.82
14 600583 453,500 3,346,830.00 0.74
15 600048 200,000| 3,236,000.00 0.71
16 600276 36,800| 3,220,736.00 0.71
17 000651 45,000| 2,951,100.00 0.65
18 600585 50,000| 2,740,000.00 0.60
19 600031 150,000| 2,557,500.00 0.56
20 601021 48,600| 2,133,054.00 0.47
21 603288 14,700 1,580,397.00 0.35
22 600036 40,000| 1,503,200.00 0.33
23 002475 41,000 1,496,500.00 0.33
24 002311 31,400| 1,130,400.00 0.25
25 300015 25,400| 1,004,824.00 0.22

50 64




2019

26 300750 6,200 659,680.00 0.15
8.4
8.4.1 2% 20
1 601166 6,943,437.00 19.72
2 600000 6,244,907.00 17.73
3 600887 6,057,994.35 17.20
4 601318 5,842,590.87 16.59
5 600009 5,514,955.24 15.66
6 600309 5,162,574.00 1466
7 300054 5,154,503.00 1464
8 600104 4,760,357.00 13.52
9 601818 4,414,000.00 12.53
10 600486 4,255,363.00 12.08
11 600030 4,154,482.00 11.80
12 601601 3,905,927.00 11.09
13 601211 3,628,721.00 10.30
14 600276 3,291,483.00 9.35
15 000651 3,185,330.00 9.04
16 600048 3,090,165.28 8.77
17 600585 3,013,860.00 8.56
18 600583 2,999,416.00 8.52
19 300373 2,962,581.00 8.41
20 002876 2,907,476.00 8.26
21 603986 2,878,952.00 8.17
22 601688 2,868,711.00 8.15
23 600036 2,516,133.00 7.14
24 600031 2,332,160.00 6.62
25 601021 2,057,520.00 5.84
26 600703 1,894,941.44 5.38
27 603288 1,563,078.00 4.44
28 002475 1,529,993.00 4.34
29 000001 1,466,800.00 4.17

51
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2019

30 300673 1,451,446.12 4.12
31 600685 1,384,976.00 3.93
32 600584 1,364,402.16 3.87
33 300747 1,355,727.00 3.85
34 300033 1,284,082.00 3.65
35 002311 1,130,385.00 3.21
36 002074 1,081,769.00 3.07
37 300015 1,003,136.00 2.85
38 300059 914,045.00 2.60
39 600115 721,727.00 2.05
40 300569 720,435.00 2.05
41 600837 712,973.00 2.02
42 002415 711,821.00 2.02
8.4.2 2% 20
1 601688 3,170,790.90 9.00
2 300373 3,027,412.00 8.60
3 603986 3,005,296.00 8.53
4 002876 2,873,248.80 8.16
5 600703 1,996,339.00 5.67
6 600584 1,609,431.00 4.57
7 000001 1,511,018.00 4.29
8 300033 1,451,987.00 4.12
9 600685 1,430,089.00 4.06
10 300747 1,343,731.00 3.82
11 300673 1,244,564.00 3.53
12 600036 1,065,578.00 3.03
13 300059 970,730.00 2.76
14 002074 958,939.64 2.72
15 600837 837,117.00 2.38
16 300569 732,058.00 2.08
17 600115 707,472.00 2.01
18 600967 707,250.00 2.01
19 601318 701,728.00 1.99

64




2019

20 002415 681,947.00 1.94
8.4.3
133,409,284.89
42,874,517.94
8.5
1 - -
2 - -
3 - -
4 145,559,127.80 32.13
5 70,058,000.00 15.46
6 204,894,000.00 45.22
7 2,509,062.99 0.55
8 19,944,000.00 4.40
9 - -
10 442,964,190.79 97.76
8.6
1 071900111 (19 CP0O05 400,000 40,052,000.00 8.84
2 101456084 | 14 MTNOO1 300,000 31,437,000.00 6.94
18
3 101800692 300,000 31,080,000.00 6.86
MTNOO1
18
4 101800426 300,000 31,065,000.00 6.86
MTNOO1
5 101900693 | 19 MTNOO2 300,000 30,483,000.00 6.73
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8.7

8.8

8.9

8.10

8.10.1

8.10.2

8.11
8.11.1

8.11.2

8.11.3

8.12
8.12.1

8.12.2
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8.12.3

1 12,554.32
2 1,490,454.11
3 -
4 5,366,823.67
5 -
6 -
7 -
8 -
9 6,869,832.10
8.12.4
1 113537 6,185.00 0.00
2 113011 1,246.60 0.00
8.12.5

8.12.6

55
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2019

§9
9.1
()

4,965 90,579.56 49,915.14 0.01% 449,677,602.58 | 99.99%

9.2
0.00 0.00%

9.3
0
0
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§10

2017 %11 B 17 B

200,137,634.81

34,810,776.91

439,707,431.48

24,790,690.67

nn

449,727,517.72
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11.1

11.2
11.2.1

2009 3 2

11.2.2

11.3

11.4

11.5

) 30,000.00

11.6

11.7
11.7.1

811

58
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2019

120,484,358.82|  68.35% 64,013.36 57.34%
43,444,565.01|  24.64% 36,115.24 32.35%
12,354,879.00|  7.01% 11,505.95 10.31%
1
2
<1998>29
[2007]48
1
a
b
C
d
2
11.7.2

59
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2019

227,839,805.01) 81.93% [1,723,900,000.00 94.56% - -
24,537,565.03 8.82% 3,300,000.00 0.18% - -
25,708,541.80 9.24% 95,800,000.00 5.26% - -

11.8
! 2018 12 31 2019 1
2 2019 1 10
( )
3 2018 4 2009 1 19
4 2009 1 29
5 2009 2 27
6 2019 1
7 2019 2
8 2019 3 28
9 2018 2019 3 29
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2019

10 2019 3 30
11 2019 4 8
12 2019 1 2019 4 22
13 2009 5 7
14 2019 6 22
15 2019 6 26
16 2019 6 27
17 2019 1 2019 6 29
18 2019 6 30 2009 7 1
19 2019 5 2019 7 18
20 2019 8 23
21 2019 2009 8 27
22 2009 9 4
23 209 9 6
24 2019 3 2019 10 23
25 2019 2019 10 23
26 2019 11 19
27 2019 11 21
28 2019 12 30
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2019

29 2019 12 30
30 66 2019 12 31
31 66 2019 12 31
32 2019 12 31
33 2019 12 31
34 2019 12 31
35 2019 12 31

62
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§12
12.1 20%
20%
2019 1
1 1 2019 | 7,000,630.00 0.00 | 7,000,630.00 0.00 0.00%
11 25

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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