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519937
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2016 6 2
20,144,622.15
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83

3.1

3.1.1 2019
2,021,837.60
2,220,522.24

0.1720
16.25%
15.88%

2018
-1,071,845.74
392,123.46
0.0092
0.93%
-0.11%

2017
-6,876,426.25
-2,462,414 .23

-0.0188
-1.90%
-1.28%
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3.2.2

1 2006 6 2 2019 12 31
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2016 6 2 2016
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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

10 64
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4.1.2

FOF
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2019
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2017
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2016 6 2 2019 5 6 9
2017 5 24 2019 5 6 9
2018 12 26| 2019 9 3

14

4.2

4.3
4.3.1

12

64
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4.3.2

4.3.3

S%

4.4
4.4.1

2019

CPI

19

13 64
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4.4.2
2019 12 31

15.88%

4.5
2020

4.6

14

1.1370
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9.16%

1.1370
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7.1

2019

12

31

§7

20

2019

64

12

31



2019

7.4.7.8 49,069.20 149,000.04
96,457.67 5,467,380.70
7.4.7.9 20,144,622.15 21,233,356.22
7.4.7.10 2,758,827.15 -398,983.65
22,903,449.30 20,834,372.57
22,999,906.97 26,301,753.27
2019 12 31 1.1370 20,144,622.15
7.2
2019 1 1 2019 12 31
2019 1 1 2018 1 1
2019 12 31 2018 12 31

2,515,578.95 1,148,374.00
1. 314,124.79 1,835,980.71
7.4.7.11 7,455.95 18,033.23
302,644.48 1,813,480.77
4,024.36 4,466.71
2. “o 1,997,999.05 -2,155,387.08
7.4.7.12 850,149.82 -1,199,879.82
7.4.7.13 1,141,201.95 -1,065,231.30
7.4.7.13.5 - -
7.4.7.14 - _
7.4.7.15 - _
7.4.7.16 6,647.28 109,724.04

3. <27 7.47.17
198,684.64 1,463,969.20
4. {3 _,, - -
5. <<%z 7.4.7.18 4,770.47 3,811.17
295,056.71 756,250.54
7.4.10.2.1 96,297.11 296,771.71
7.4.10.2.2 27,513.53 84,791.83

21

64




2019

3 - -
4 7.4.7.19 74,588.38 56,846.15
5 19,363.21 138,005.75

19,363.21 138,005.75
6 94.48 2,635.10
7 7.4.7.20 77,200.00 177,200.00
) 2,220,522.24 392,123.46
) 2,220,522.24 392,123.46
7.3
2019 1 1 2019 12 31

2019 1 1 2019 12 31
21,233,356.22 -398,983.65 20,834,372.57
- 2,220,522.24 2,220,522.24
-1,088,734.07 937,288.56 -151,445.51
16,608,945.88 1,816,438.06 18,425,383.94
-17,697,679.95 -879,149.50 -18,576,829.45
20,144,622.15 2,758,827.15 22,903,449.30

2018 1 1 2018 12 31

22 64




2019

59,656,211.07 -1,054,556.59 58,601,654.48
- 392,123.46 392,123.46
-38,422,854.85 263,449.48 |  -38,159,405.37
791,744.89 -6,755.23 784,989.66
-39,214,599.74 270,204.71 |  -38,944,395.03
21,233,356.22 -398,983.65 20,834,372.57
7.1 7.4
7.4
7.4.1
( ®= & ’,)
< >> [2016]741
2016 6
2 220,764,276.57

23 64




2019

7.4.2

7.4.3

7.4.4
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7.4.4.3
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7.4.4.11
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7.4.4.12

€Y)
)
®

7.4.4.13

D

«c )»r ( [2017]6 )
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[2017]13 ) (AMAC) (

[2013]13 )

3) < 2015 1
> ( [2014]24 )

( )

7.4.5

7.4.5.1

7.4.5.2

7.4.5.3

7.4.6
7.4.6.1

2008 4 24
3%o 1%o

2008 9 19

[2005]103

7.4.6.2

[2016]36

30 64



2019

2016 5 1
[2016]46
[2016]70
[2016]140
[2017]56
2018 1 1
3% 2018 1 1
7.4.6.3
2011
2011
7.4.6.4
[2004]78
2004 1 1
[2005]103

31 64



2019

[2008]1
7.4.6.5
[2005]103
[2008]132
2008 10 9
[2012]85
2013 1 1
1 1
1 1 1 50%
1 250 20%
[2015]101
2015 9 8
1
7.4.7
7.4.7.1
2019 12 31 2018 12 31
2,064,215.88 540,794.34
1 - -
1-3 - -
3 - -

32 64




2019

2,064,215.88 540,794.34
7.4.7.2
2019 12 31
131,984.00 135,018.00 3,034.00
19,901,923.35 20,117,379.30 215,455.95
19,901,923.35 20,117,379.30 215,455.95
20,033,907.35 20,252,397.30 218,489.95
2018 12 31
4,249,146.21 4,101,579.00 -147,567.21
19,267,014.59 19,434,387.11 167,372.52
19,267,014.59 19,434,387.11 167,372.52
23,516,160.80 23,535,966.11 19,805.31
7.4.7.3 /
/
7.4.7.4
7.4.7.4.1
7.4.7.4.2

33 64
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7.4.7.5
2019 12 31 2018 12 31
517.68 121.85
49.61 50.71
376,090.60 291,999.49
119.98 -
3.63 2.75
376,781.50 292,174.80
7.4.7.6
7.4.7.7
2019 12 31 2018 12 31
5,544.77 15,506.06
- 175.00
5,544.77 15,681.06
7.4.7.8
2019 12 31 2018 12 31
69.20 0.04
9,000.00 9,000.00
40,000.00 40,000.00
- 100,000.00
49,069.20 149,000.04

34

64
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7.4.7.9
2019 1 1 2019 12 31
21,233,356.22 21,233,356.22
16,608,945.88 16,608,945.88
‘o -17,697,679.95 -17,697,679.95
- / - -
/ - -
20,144,622.15 20,144,622.15
7.4.7.10
-1,662,653.61 1,263,669.96 -398,983.65
2,021,837.60 198,684.64 2,220,522.24
644,601.99 292,686.57 937,288.56
437,271.14 1,379,166.92 1,816,438.06
207,330.85 -1,086,480.35 -879,149.50
1,003,785.98 1,755,041.17 2,758,827.15
7.4.7.11
2019 1 1 2019 12 2018 1 1 2018 12
31 31
5,098.87 16,565.16
1,915.20 1,335.22
441.88 132.85
7,455.95 18,033.23
201.92 239.96

35

64
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7.4.7.12

7.4.7.12.1
2009 1 1 2019 2018 1 1 2018
12 31 12 31
25,874,317.22 17,728,732.73
25,024,167.40 18,928,612.55
850,149.82 -1,199,879.82
7.4.7.13
7.4.7.13.1
2019 1 1 2019 12 | 2018 1 1 2018 12
31 31
1,141,201.95 -1,065,231.30
1,141,201.95 -1,065,231.30
7.4.7.13.2
2019 1 1 2019 12 | 2018 1 1 2018 12
31 31
51,937,449 .97 94,466,830.13
50,378,706.47 93,073,986.12
417,541.55 2,458,075.31
1,141,201.95 -1,065,231.30
7.4.7.13.3
7.4.7.13.4
7.4.7.13.5

36 64
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7.4.7.14

7.4.7.14.1
7.4.7.15
7.4.7.15.1 —_—
7.4.7.15.2 e
7.4.7.16
2009 1 1 2019 2018 1 1 2018 12
12 31 31
6,647.28 109,724.04
6,647.28 109,724.04

37 64



2019

7.4.7.18

2019 1 1 2019 12
2018 1 1 2018 12 31
31
4,659.65 3,748.17
110.82 63.00
4,770.47 3,811.17
7.4.7.19
2019 1 1 2019 12 3112018 1 1 2018 12 31
74,588.38 55,721.15
- 1,125.00
74,588.38 56,846.15
7.4.7.20
2009 1 1 2019 12 2018 1 1 2018 12
31 31
40,000.00 40,000.00
- 100,000.00
36,000.00 36,000.00
1,200.00 1,200.00
77,200.00 177,200.00
7.4.8
7.4.8.1

38 64
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7.4.8.2
2020 1
7.4.9
s & ,j
- )

)
7.4.10
7.4.10.1
7.4.10.1.1

2019 1 1 2019 12 31 2018 1 1 2018 12 31
17,325,374.65 37.03% 21,250,704.99 58.05%

7.4.10.1.2

39 64
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2009 1 1 2019 12 31 2018 1 1 2018 12 31

40 64



2019

96,297.11 296,771.71
34,276.99 83,817.48
0.70%
H=E>< /
H
E
7.4.10.2.2
2019 1 1 2019 12 1 1 2018 12
31 31
27,513.53 84,791.83
0.20%
H=E =< /
H
E
7.4.10.3 (
7.4.10.4
7.4.10.4.1
7.4.10.4.2

41 64




7.4.10.5

7.4.10.5.1
7.4.10.5.2

2019 12 31 2018 12 31

5,285,928.28 26.24% 0.00 0.00%
7.4.10.6

2019 1 1 2019 12 31
2018 1 1 2018 31
2,064,215.88 5,098.87 540,794.34 16,565.16
2019 12 31
“ 77 2018 12 31

7.4.10.7
7.4.10.8
7.4.11

42 64




2019

7.4.12

7.4.12.1

7.4.12.2

7.4.12.3

7.4.12.3.1

7.4.12.3.2

7.4.12.4

7.4.13

7.4.13.1

2019 12 31

/

/
2019 12 31
2019 12 31

43

64






2019

2019 12 31 2018 12 31
AAA 851,052.60 2,808,950.00
AAA 1,686,154.80 6,982,977.91

2,772,292.50 9,642,459.20
5,309,499.90 19,434,387.11
7.4.13.2.5

7.4.13.2.6

7.4.13.3

7.4.13.3.1

45 64




2019

7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
2019 12 6 6 -1 1-5
31
2,064,215.88 - - - - 2,064,215.88
100,116.12 - - - - 100,116.12
7,318.77 - - - - 7,318.77
15,789,489.60 3,223,257.20| 1,104,632.500 - 135,018.00 20,252,397.30
- - - - 185,707.62 185,707.62
- - - - 376,781.50 376,781.50
- - - - 13,369.78 13,369.78
17,961,140.37| 3,223,257.20| 1,104,632.500 - 710,876.90 22,999,906.97
- - - - 30,691.99 30,691.99
- - - - 8,626.55 8,626.55
- _ 1] 2,464.71 2,464.71
- - - - 5,544.77 5,544 77|
- - - - 60.45 60.45
- - - - 49,069.20 49,069.20
- - - - 96,457.67 96,457.67
17,961,140.37| 3,223,257.20| 1,104,632.500 - 614,419.23 22,903,449.30
2018 12 -1 1-5
31
46 64



2019

540,794.34 - - - - 540,794.34
102,398.22 - - - - 102,398.22
5,577.99 - - - - 5,577.99
3,807,209.20 6,132,157.91] 9,495,020.000 -| 4,101,579.00 23,535,966.11
- - - -11,824,841.81 1,824,841.81
- - -l - 292,174.80 292,174 .80
4,455,979.75 6,132,157.91| 9,495,020.00 -| 6,218,595.61| 26,301,753.27
4,000,000.00 - - - -{ 4,000,000.00
- - - - 1,280,096.26] 1,280,096.26
- - - - 19.62 19.62
- - - - 12,595.85 12,595.85
- - - - 3,598.79 3,598.79
- - - - 15,681.06 15,681.06
- - - - 6,175.33 6,175.33
- - -l - 213.75 213.75
- - - - 149,000.04 149,000.04
4,000,000.00 - - - 1,467,380.70 5,467,380.70
455,979.75 6,132,157.91] 9,495,020.00, -| 4,751,214.91| 20,834,372.57
7.4.13.4.1.2
2019 12 31 2018 12 31
27 37,645.61 190,757.92
27 -37,645.61 -190,757.92
7.4.13.4.2
47 64




2019

7.4.13.4.3

VaR (Value at Risk)

12 31
7.4.13.4.3.1
2019 12 31 2018 12 31
%
%
- 135,018.00 0.59 4,101,579.00 19.69
20,117,379.30 87.84 19,434,387.11 93.28
20,252,397.30 88.43 23,535,966.11 112.97
7.4.13.4.3.2
95%
2019 12 2018 12
31 31
VaR 0.02% 2018 12 -4,875.25 -222,042.90
31 VaR 1.07%)

VaR

95%

2018
48 64



2019

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
2,429,665.40

0.00

11,015,908.20

7.4.14.1.2.2

7.4.14.1.2.3

7.4.14.2

7.4.14.3

49

12

64

17,822,731.90

12,520,057.91

0.00



2019

§8

8.1
%
1 135,018.00 0.59
135,018.00 0.59
20,117,379.30 87.47
20,117,379.30 87.47
4 - -
5 - -
6 - -
7 2,164,332.00 9.41
8 583,177.67 2.54
9 22,999,906.97 100.00

8.2

8.2.1

C 32,850.00 0.14
D - -
E - -
F - -
G - -
H - -
1 - -
J 102,168.00 0.45
K - -
L - -
M - -




2019

»w|W|O|TT|IO | =

135,018.00 0.59

8.2.2

8.3
1 601601 2,700 102,168.00 0.45
2 002475 900 32,850.00 0.14

8.4

8.4.1 2% 20
1 603986 1,220,000.00 5.86
2 600584 893,075.00 4.29
3 300373 788,017.00 3.78
4 600703 776,528.00 3.73
5 002236 734,654.00 3.53
6 002049 674,379.00 3.24
7 002025 531,165.00 2.55
8 002368 528,155.00 2.54
9 600588 472,061.00 2.27
10 002153 463,405.00 2.22
11 300747 428,061.00 2.05
12 | 002876 420,084.00 2.02
13 002413 411,673.00 1.98
14 | 300177 390,734.00 1.88
15 600478 375,826.00 1.80

51

64




2019

16 600685 375,350.00 1.80
17 000997 364,064.00 1.75
18 002410 318,197.00 1.53
19 002396 316,543.00 1.52
20 002371 288,603.00 1.39
8.4.2 2% 20
1 603986 1,443,733.00 6.93
2 300373 1,123,836.00 5.39
3 600584 1,020,867.46 4.90
4 600703 922,453.00 4.43
5 002236 786,799.88 3.78
6 002008 684,732.00 3.29
7 002049 666,014.00 3.20
8 300348 663,749.00 3.19
9 300078 616,446.38 2.96
10 000852 568,200.00 2.73
11 002025 524,772.00 2.52
12 002368 512,605.00 2.46
13 002153 510,893.00 2.45
14 600588 503,585.00 2.42
15 000977 495,928.00 2.38
16 300747 482,300.00 2.31
17 600967 436,835.00 2.10
18 002876 416,978.00 2.00
19 600685 404,200.00 1.94
20 300482 395,700.00 1.90
8.4.3

20,907,005.19

25,874,317.22

52

64




8.5

1 15,669,951.90 68.42

2 - -

3 1,910,220.00 .34

1,910,220.00 .34

4 242,560.00 1.06

3 - -

6 - -

7 2,294,647.40 10.02

8 - -

9 - -

10 20,117,379.30 87.84
8.6

1 019611 |19 o1 147,990 14,807,879.40 64.65

2 018007 1801 18,960 1,910,220.00 8.34

3 010107 21 8,390 862,072.50 3.76

4 113025 3,080 356,571.60 1.56

5 128029 2,220 283,671.60 1.24
8.7
8.8

8.9

53

64




2019

8.10

8.10.1

8.10.2

8.10.3

8.11

8.11.1

8.11.2

8.11.3
1 7,318.77
2 185,707.62
3 -
4 376,781.50
5 13,369.78
6 -
7 -
8 -
9 583,177.67

8.11.4
1 113025 356,571.60 1.56
2 128029 283,671.60 1.24
3 113011 208,182.20 0.91
4 128045 201,280.00 0.88
5 113013 196,646.80 0.86
6 128019 187,983.60 0.82

54

64



2019

128061 160,822.50 0.70

128058 121,890.20 0.53

9 127013 81,606.30 0.36

10 113522 70,908.00 0.31

11 123025 52,537.40 0.23
8.11.5
8.11.6

55

64



2019

§9

9.1
()
552 36,493.88 11,244,339.52 55.82% 8,900,282.63 | 44.18%
9.2
0.00 0.00%
9.3
0
0

56 64



2019

§10

2016 F6 A2 H

220,764,276.57

21,233,356.22

16,608,945.88

17,697,679.95

nn

20,144,622.15

57

64




2019

811

11.1

2019 12 26 0:00 2020 1 20 17:00

10,577,919.39

52.58%

100%

58 64



2019

11.7
11.7.1

29,455,947.76

62.97%

27,432.49

62.97%

17,325,374.65

37.03%

16,135.26

37.03%

11.7.2

<1998>29

[2007]48

59

64




2019

60

64



2019

1

13 2019 4 26
14 2019 4 30
15 209 5 6
16 2009 5 7
17 2019 5 14
18 2019 5 22
19 2019 6 22
20 2019 6 26
21 2009 6 27
22 2019 6 30 2009 7 1
23 2019 2 2019 7 16
24 9 2019 2019 7 18
25 2019 2019 8 27
26 2009 9 4
27 209 9 6
28 2019 9 25
29 3 2019 2019 10 23
30 2019 10 23

61

64




2019

2019
31 2019 12 20
32 2019 12 23
33 2019 12 24
34 2019 12 30
35 2019 12 30
36 66 2019 12 31
37 66 2019 12 31
38 2019 12 31
39 2019 12 31
40 2019 12 31

62

64




2019

§12
12.1 20%
20%
2019 12
- 25 2019 0.00 | 5,291,990.12 0.00 | 5,291,990.12 26.27%
12 31
2019 12
- 17 2019 0.00 | 5,285,928.28 0.00 | 5,285,928.28 26.24%
12 31
1
2
3
12.2

63

64




2019

§13

13.1

13.2

13.3

http://www.cxfund.com.cn

2020 4 27

64 64



