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247,982,988.85

247,697,594.80

-285,394.05

7.4.7.3

68
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2019

125,562,428.34

7.4.7.4.2
7.4.7.5
209 6 9 2018 12 31
16,882.40 3,490.28
12,860.16 2,774.30
5,393,215.86 4,139,533.57
- 199,317.72
2,711.33 2,623.78
5,425,669.75 4,347,739.65
7.4.7.6
7.4.7.7
2019 6 9 2018 12 31
8,317.40 11,475.97
8,317.40 11,475.97
7.4.7.8
2009 6 9 2018 12 31
6,923.00 9,000.00
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2019

17,534.40 40,000.00
48,696.20 180,000.00
73,153.60 229,000.00

7.4.7.9

70

108



2019

-1,225,197.28 -987,704.32 -2,212,901.60
3,819,380.83 2,819,337.02 6,638,717.85
C
470,475.12 579,479.82 1,049,954.94
511,336.83 227,919.30 739,256.13
-541,175.81 -458,701.75 -999,877.56
86,948.81 72,451.76 159,400.57
-628,124.62 -531,153.51 -1,159,278.13
440,636.14 348,697.37 789,333.51
7.4.7.11
2009 1 1 2019 6 2018 1 1 2018 12 31
9
24,713.43 30,403.99
29,276.47 115,931.53
149.99 3,567.10
54,139.89 149,902.62
7.4.7.12
7.4.7.12.1 —_—
7.4.7.13
7.4.7.13.1
2019 1 1 2019 6 9 2018 1 1 2018 12 31

-2,559,288.27

1,296,271.67
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2019

-2,559,288.27

1,296,271.67

7.4.7.13.2 e
2019 1 1 2019 6 9 2018 1 1 2018 12 31
397,394,675.78 383,509,962.08
391,596,589.13 368,570,603.35
8,357,374.92 13,643,087.06
-2,559,288.27 1,296,271.67
7.4.7.13.3 e
7.4.7.13.4 e
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 e

2009 1 1 2019
9

72 108

6

2018




2019

7.4.7.16

7.4.7.17
2019 1 1 2019 6 1018 1 1 2018 12
9 31
1. 1,297,278.84 3,190,807.47
- 1,297,278.84 3,190,807.47
2. - 17,200.00
- 17,200.00
3_ - -
1,297,278.84 3,208,007.47
7.4.7.18
2019 1 1 2019 6 boig 1 1 2018 12 31
9
9,444.32 4,800.39
9,444.32 4,800.39
7 1.5%
7.4.7.19

2019

1 1 2009 6 9 [e018 1 1 2018 12 31

298.34

1,564.18
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2019

74

7,950.00

108

7,975.00



2019

)

,’)
7.4.10
7.4.10.1
7.4.10.1.1
7.4.10.1.2
2009 1 1 209 6 9 2018 1 1 2018 12 31
133,433,322.32 93.03% 192,526,048.10 69.74%
7.4.10.1.3
2009 1 1 2009 6 9 2018 1 1 2018 12 31
2,818,600,000.00 94.22% 3,788,900,000.00 82.81%

7.4.10.1.4

75

108




2019

7.4.10.1.5
7.4.10.2

7.4.10.2.1

2019 1 1 2019 6 |2018 1 1 2018 12 31

9

996,647.16 1,256,543.84

97,895.17 640,911.55
1

x 0.70%
= =<0.70%—=

7.4.10.2.2

2009 1 1 2019 6 |2018 1 1 2018 12 31
9

284,756.33 359,012.59

x 0.20%

= ><0.20%—=

7.4.10.2.3

€
113.96

113.96

9,924._47 9,924.47
- 1,787.55 1,787.55
- 11,825.98 11,825.98
8l
OB £ 1 -
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2019

A ©
- 98.78 98.78
- 20,994.55 20,994.55
- 117.48 117.48
- 21,210.81 21,210.81
A
C ><0.40%
C
=<0.40%—=
7.4.10.3 )
)
7.4.10.4
7.4.10.4.1
7.4.10.4.2
7.4.10.5
7.4.10.5.1
7.4.10.5.2
7.4.10.6
2009 1 1 2019 6 9 2018 1 1 2018 12 31

77

108




2019

12,958,989.56

24,713.43

3,735,295.15

30,403.99

2019 6 9 759,932.33 (2018 12 31
1,747,483.82 )
7.4.10.7
7.4.10.8
7.4.11
7.4.12 2019 6 9
7.4.12.1 /
7.4.12.2
7.4.12.3
7.4.12.3.1
2019 6 9
40,116,539.82

101900101

19 2019 6 10 100.54 167,000 16,790,180.00

MTNOO1

101900011

19 2019 6 10 99.82 13,000 1,297,660.00
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2019

MTNOO1

011901153
19 2019 6 13 100.09 100,000 10,009,000.00
SCP002
101660067
16 2019 6 13 98.98 100,000 9,898,000.00
MTNOO2
101900011

79 108
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7.4.13.2
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2019

AAA

202,174,939.20

159,583,946.80

0.00

0.00

266,015,733.20

247,697,594.80

7.4.13.2.11

7.4.13.2.12

7.4.13.3

7.4.13.3.1

7.4.13.4

81 108
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7.4.13.4.1

7.4.13.4.1.1

209 6 9 6 6 =l 1-5 5

82 108



2019

31

3,735,295.15 - - - 3,735,295.15
7,711,229.37 - - - 7,711,229.37
6,269.32 - - - 6,269.32
-1 16,818,500.00| 212,859,094.8 18,020,000.00 - 247,697,594.8
0
125,562,428.3 - - - 125,562,428.3
4 4
- - -| 4,347,739.65 4,347,739.65
137,015,222.1] 16,818,500.00] 212,859,094.8 18,020,000.00 4,347,739.65 389,060,556.6)
8 3
52,000,000.00 - - -| 52,000,000.00
- - - 42,176.05 42,176.05
- - - 129,083.44 129,083.44
- - - 36,881.01 36,881.01
- - - 11,392.49 11,392.49
- - - 11,475.97 11,475.97
- - - 10,325.35 10,325.35
- - - 49,604.03 49,604.03
- - - 229,000.00; 229,000.00
52,000,000.00 - - 519,938.34| 52,519,938.34
85,015,222.18 16,818,500.00 212,859,094.8 18,020,000.00 3,827,801.31f 336,540,618.2
9

7.4.13.4.1.2

83
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2019

7.4.13.4.2

7.4.13.4.3

VaR (Value at Risk)

2019 6 9 ( )
7.4.13.4.3.1
2019 6 9 2018 12 31
b o
278,022,333.200  119.22 247,697,594.80  73.60
278,022,333.200  119.22 247,697,594.80  73.60
7.4.13.4.3.2
7.4.14
€Y
@)

84 108



2019

(b)

2019 6 9 (

( 2018 12 31

)
(i)

D)

)

85

278,022,333.20

247,697,594.80

108



2019

§8

8.1
%
1 - -
2 - -
561,487,857.00 96.50
561,487,857.00 96.50
3,000,000.00 0.52
4,976,343.25 0.86
12,389,877.32 2.13
581,854,077.57 100.00
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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2019

8.4.3

8.5
%

1 - -
2 - -
3 - -
4 406,992,057.00 109.93
5 35,130,000.00 9.49
6 119,365,800.00 32.24
7 - -
8 - -
9 - -
10 561,487,857.00 151.66

8.6

%
1 136271 16 01
300,000)30,591,000.00 8.26
2 143061 17 01
250,000)25,072,500.00 6.77
3 122370 14
209,990/21,074,596.40 5.69
4 101900053 | 19 MTNOO1
200,000)20,420,000.00 5.52
5 101900101 | 19 MTNOO1

200,000)20,304,000.00 5.48

8.7

8.8

87
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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

5,953.75

12,383,923.57

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

12,389,877.32

8.11.4

88 108




2019

8.11.5

8.11.6
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2019

§8

8.1
%
1 - -
2 - -
3 278,022,333.20 92.12
278,022,333.20 92.12
4 - -
5 - -
13,729,144 .71 4.55
10,041,003.62 3.33
301,792,481.53 100.00
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

B
1 1,997,600.00 0.86
2 - -
3 - -
4 205,523,733.20 88.13
5 10,009,000.00 4.29
6 60,492,000.00 25.94
7 - -
8 - -
9 - -
10 278,022,333.20 119.22

8.6
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2019

8.8

8.9

8.10

8.10.1

8.10.2

8.10.3

8.11
8.11.1

8.11.2

8.11.3

25,818.88

2,980,000.00

5,425,669.75

1,609,514.99

o <N I I e N I T S B I I S T

92 108



2019

10,041,003.62

8.11.4

8.11.5

8.11.6

93

108



2019

§9
9.1
)
196 | 1,794,073.89 | 339,317,277.90 96.50% | 12,321,203.56 3.50%
A
2,021 7,072.98 54,874.10 0.38% | 14,239,609.41 | 99.62%
C
2,217 165,057.72 | 339,372,152.00 92.74% | 26,560,812.97 7.26%
9.2
A - -
C 1,031.34 0.01%
1,031.34 0.00%
9.3
A 0
0
0
A 0
C 0
0

94 108




2019

§9

)

246 | 815,594.24 | 179,992,350.01 89.71% 20,643,833.66 | 10.29%
2,357 | 10,663.77 52,738.72 0.21% 25,081,762.68 | 99.79%
2,603 | 86,734.80 | 180,045,088.73 79.75% 45,725,596.34 | 20.25%

0.00 -

C 1,031.34 0.00%
1,031.34 0.00%

A 0

C 0
0

A 0

C 0

0

95 108
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810

A

200,636,183.67

25,134,501.40

199,169,766.10

6,910,467.02

48,167,468.31

17,750,484 .91

nn

351,638,481.46

14,294 ,483.51

31

2019

6

96

10

108

2019

6

10

2019 12




2019

810 ( )
A C
914,958,251.65
567,913,667.41
271,073,488.21
59,697,374.99
4,290,252.64 5,258,919.94
74,727,557.18 39,821,793.53
200,636,183.67
25,134,501.40
“ *7 2019 6 9 2019 1 1 2019 6 9

97
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§11

11.1

2019 4 11 0:00 2009 5 7 17 00

168,080,296.22 50.81%

100% 2009 5 8

2019 5 10
11.2
11.2.1

2009 3 2

11.2.2

11.3

11.4

11.5

40,000.00

11.6

98 108
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11.7
11.7.1

N I CT IS
1
1
1
1
1

[EEN
|
|
|
1
|

[EEN
1
1
|
1
1

Rl R | R R R
1
1
1
1
1

I N I N e e N T
|
I
|
1
[}

1998 29

2007 48
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11.7.2

11,934,986.53

4.62%

509,966,000.00

17.45%

246,437,963.37

95.38%

2,412,500,000.00

82.55%
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11.7
11.7.1

RN R

(=Y

[5Y

Rk Rk PR

N I N e e N
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108

1998 29
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2019

11.7.2

9,995,350.96

6.97%

172,754,000.00

5.78%

133,433,322.32

93.03%

2,818,600,000.00

94.22%
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2019

119
1 2019 5 10
2 2019 5 10
3 2019 5 10
4 2019 5 10
5 2019 6 26
6 2019 6 27
7 2019 6 30 2009 7 1
8 2019 7 18
2019 2
9 2019 2019 8 27
10 2009 9 25
11 2019 10 12
12 2019 10 16

103

108




2019

13 2019 3 2019 10 23
14 2019 2019 10 23
15 2019 12 3

16 2019 12 6

17 2019 12 30
18 2019 12 30
19 66 2019 12 31
20 | 66 2019 12 31
21 2019 12 31
22 2019 12 31
23 2019 12 31

104

108




2019

119
1 2018 12 31 209 11
2 2019 1 209 1 5
3 2019 1 10
( )
4 2018 4 2019 1 19
5 2009 3 1
6 2009 3 2
7 2019 3 28
8 2018 2009 3 29
9 2019 3 30
10 2019 4 4
11 2019 4 8
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2019

12 2019 4 8
13 2009 4 9
14 2019 4 15
15 2019 1 2019 4 22
16 2019 4 26
17 2019 5 7
18 2019 5 10
19 2019 5 10
20 2009 5 10
21 2019 5 10
22 2019 5 10
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§12

12.1 20%
20%
2019 12
11
0.00 | 98,676,731.79 | 0.00 | 98,676,731.79 | 26.97%
2019 12
31
2019 12
17
0.00 | 98,705,952.03 | 0.00 | 98,705,952.03 | 26.97%
2019 12
31
2019 5
24
49,206,770.99 0.00 | 0.00|49,206,770.99 | 13.45%
2019 12
10
2019 5
24
49,598,315.86 0.00| 0.00|49,598,315.86 | 13.55%
2019 12
10

12.2

107

108




2019

§13

13.1

13.2

13.3

http://www.cxfund.com.cn

2020 4 27

108 108



