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§3
3.1
LOF A LOF ¢
3.1.1 (020 1 1 - 2020 (020 1 1 -
6 30 ) 2020 6 30 )
785,094.08 10,609,608.53
~183,590.00 1,324,866.56
-0.0042 0.0051
~0.44% 0.54%
0.72% 0.56%
3.1.2 (2020 6 30 )
134,309,260.08 34,534,249.39
0.1435 0.1289
876,708,870.60 253,006,430.35
0.9365 0.9445
3.1.3 (2020 6 30 )
25.02% | 18.47%
1
2
3
3.2
3.2.1
LOF A
-0.24% 0.07% |  -0.94% 0.12% 0.70% ~0.05%
0. 14% 0.24% |  -1.04% 0.12% 1.18% 0.12%
0.72% 0.48% |  0.79% 0.11% -0.07% 0.37%
7.79% 0.37% 1.87% 0.08% 5.92% 0.29%
20.42% 0.26% |  5.61% 0.07% 14.81% 0.19%
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14_94% 0.22% 5.61% 0.07% 9.33% 0.15%
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§6
6.1
(LOF)
2020 6 30
2020 6 30 2019 12 31
6.4.6.1 1,117,413.19 11,612,015.66
1,406,749.35 604,174.45
35,485.06 14,816.62
6.4.6.2 638,378,877.29 268,257,929.48
638,378,877.29 268,257,929.48
6.4.6.3 - -
6.4.6.4 380,000,000.00 -
35,065,296.49 3,216,566.52
6.4.6.5 11,671,227.47 3,795,314.24
79,999,002.00 14,003.20
6.4.6.6 - -
1,147,674,050.85 287,514,820.17
2020 6 30 2019 12 31
6.4.6.3 - -
15,959,872.02 36,837,729.87
- 6,330,512.27
288.56 829.86
295,359.03 140,864.53
84,388.29 40,247.03
69,788.12 70,392.96
6.4.6.7 13,561.09 7,103.84
1,406,400.60 1,411,439.42
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1,221.13 3,305.84
6.4.6.8 127,871.06 183,500.00
17,958,749.90 45,025,925.62
6.4.6.9 924,295,865.77 192,925,812.19
6.4.6.10 205,419,435.18 49,563,082.36
1,129,715,300.95 242,488,894 .55
1,147,674,050.85 287,514,820.17
2020 6 30 LOF A 0.9365
936,146,543.59 LOF C 0.9445
267,882,854.00 (LOF) 1,204,029,397.59
6.2
(LOF)
2020 1 1 2020 6 30
2020 1 1 2019 1 1
2020 6 30 2019 6 30
3,179,079.49 6,404,862.78
1. 4,504,123.87 5,943,312.93
6.4.6.11 204,008.36 87,520.00
4,127,948.91 5,855,792.93
172,166.60 -
2. e 8,913,831.83 -181,896.57
6.4.6.12 255,863.57 -
6.4.6.13 8,656,078.26 -181,896.57
6.4.6.13.5 - -
6.4.6.14 - -
6.4.6.15 - -
6.4.6.16 1,890.00 -
3. 6.4.6.17
o -10,253,426.05 637,923.82
4. 13 ” - -
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14,549.84 5,522.60
2,037,802.93 2,172,203.96
] 6.4.92.1 1,033,219.56 791,726.69
2 64922 295,205.49 226,207.62
3 6.4.92.3 427,533.34 395,628.81
4 6.4.6.19 34,241.97 4,256.74
5 97,804.26 595,736.52
97,804.26 595,736.52
6 12,147.07 16,422.56
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. 1,141,276.56 4,232,658.82
B 1,141,276.56 4,232,658.82
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886,085,129.84

743,651,920.14
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2020 6 30
380,000,000.00 -
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41,405.58
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2020 6 30

9,033.11

4,527.98

13,561.09

6.4.6.8

2020 6 30

0.44

13,500.00

24,863.02

59,672.34

29,835.26

127,871.06
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LOF A

2020 1 1

2020 6 30

196,834.85

152,253.97

948,592,239.68

733,767,853.63

( ll_"

-12,642,530.94

-9,779,177.29
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( ll_" ) -_ -
936,146,543.59 724,140,930.31
LOF C
2020 1 1 2020 6 30
258,004,281.58 192,773,558.22
13,228,135.39 9,884,066.51
« """ ) -3,349,562.97 -2,502,689.27
- / - -
/ - -
( ll_" ) - -
267,882,854.00 200,154,935.46
6.4.6.10
LOF A
19,958.70 10,799.80 30,758.50
785,094.08 -968,684.08 -183,590.00

133,504,207.30

19,216,564.49

152,720,771.79

135,255,559.35

19,577,840.67

154,833,400.02

-1,751,352.05

-361,276.18

-2,112,628.23

134,309,260.08

18,258,680.21

152,567,940.29

LOF C

22,668,150.92

26,864,172.94

49,532,323.86

10,609,608.53

-9,284,741.97

1,324,866.56

1,256,489.94

737,814.53

1,994,304.47

1,650,913.85
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-394,423.91
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-692,737.73
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-10,253,426.05

2. -
3. -
-10,253,426.05
6.4.6.18
2020 1 1 2020 6 30
14,549.84
14,549._84
7
25%
6.4.6.19
2020 1 1 2020 6 30
29,466.97
4,775.00
34,241.97
6.4.6.20

2020 1 1 2020 6 30

24,863.02

59,672.34
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9,000.00
29,835.26
_ 9,000.00
5,280.62
137,651.24
6.4.7
6.4.7.1
6.4.7.2
2020 8 3 2020 8 3
10 0.430
2020 7 27 20200 8 5 2020
8 6 53,907,869.25 53,881,927.04
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6.4.8
6.4.8.1
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6.4.9
6.4.9.1
6.4.9.1.1
2020 1 1 2020 6 30 2019 1 1 2019 6 30
5,997,308.31 48.03% - -
6.4.9.1.2
2020 1 1 2020 6 30 2019 1 1 2019 6 30
260,362,427.19 61.24% 47,040,395.75 69.40%
6.4.9.1.3
2020 1 1 2020 6 30
2019 1 1 2019 6 30
1,854,700,000.00 99.72% 248,400,000.00 95.15%
6.4.9.1.4
6.4.9.1.5
2020 1 1 2020 6 30
5,585.31 61.83% 5,585.31 61.83%
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2020 1 1 2020 6 (2019 1 1 2019 30
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1,033,219.56 791,726.69
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E
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2020 1 1 2020 6 30
LOF LOF
C
- 3,679.70 3,679.70
- 414,758.33 414,758.33
- 118.37 118.37
- 418,556.40 418,556.40
2019 1 1 2019 6 30
LOF LOF
A C
- 3,691.81 3,691.81
- 383,833.65 383,833.65
- 103.04 103.04
- 387,628.50 387,628.50
C 0.35% C
0.35%

H=E>=<C /

H C

E C

6.4.9.3 ( )
2020 1 1 2020 6 30

51,032,363.11 | - - - - -
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168,000
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6.4.11.4

6.4.12
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6.4.12.2
10%
10%
6.4.12.2.1
2020 6 30 2019 12 31
A-1 20,158,000.00 0.00
A-1 0.00 0.00
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184,698,600.00

10,017,000.00

204,856,600.00

10,017,000.00

6.4.12.2.2
6.4.12.2.3
6.4.12.2.4
2020 6 30 2019 12 31
AAA 74,136,697.21 52,113,251.36
AAA 198,268,560.58 183,531,723.12
161,117,019.50 22,595,955.00
433,522,277.29 258,240,929.48
6.4.12.2.5
6.4.12.2.6
6.4.12.3
6.4.12.3.1
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6.4.12.4
6.4.12.4.1
6.4.12.4.1.1
2020
6 6 -1 1-5 5
6 30
1,117,413.19 - - - - 1,117,413.19
1,406,749.35 - - - - 1,406,749.35

35,485.06

35,485.06

293,521,124 .58

155,067,032.71

149,070,720.00

40,720,000.00

638,378,877.29

380,000,000.00

380,000,000.00

-135,065,296.49

35,065,296.49

11,671,227_47

11,671,227._47
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69,999,000.00 - - -10,000,002.00,  79,999,002.00
746,079,772.18155,067,032.71149,070,720.0040,720,000.0056,736,525.96/1,147,674,050.85
15,959,872.02 - - - - 15,959,872.02
- - - - 288.56 288.56
- - - - 295,359.03 295,359.03
- - - - 84,388.29 84,388.29
- - - - 69,788.12 69,788.12
- - - - 13,561.09 13,561.09
- - - - 1,221.13 1,221.13
- - - - 1,406,400.60 1,406,400.60
- - - - 127,871.06 127,871.06
15,959,872.02 - - -1 1,998,877.88  17,958,749.90
730,119,900.16[155,067,032.71149,070,720.0040,720,000.0054,737,648.081,129,715,300.95

2019 6 6 =1 1-5 5
12 31
11,612,015.66 - - - - 11,612,015.66
604,174.45 - - - - 604,174.45
14,816.62 - - - - 14,816.62
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60,339,902.24| 60,061,970.941137,747,056.3010,109,000.00 - 268,257,929.48
- - - - 3,216,566.52 3,216,566.52
- - - - 3,795,314.24 3,795,314.24
- - - - 14,003.20 14,003.20
72,570,908.97| 60,061,970.94(137,747,056.3010,109,000.00 7,025,883.96/ 287,514,820.17
36,837,729.87 - - - -  36,837,729.87
- - - - 6,330,512.27 6,330,512.27
- - - - 829.86 829.86
- - - - 140,864.53 140,864.53
- - - - 40,247.03 40,247.03
- - - - 70,392.96 70,392.96
- - - - 7,103.84 7,103.84
- - - - 3,305.84 3,305.84
- - - -1 1,411,439.42 1,411,439.42
- - - - 183,500.00 183,500.00
36,837,729.87 - - - 8,188,195.75  45,025,925.62
35,733,179.10 60,061,970.94/137,747,056.3010,109,000.00-1,162,311.79 242,488,894.55
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2020 6 30 2019 12 31
27
2,282,175.07 2,264,479.77
27
-2,282,175.07 -2,264,479.77
6.4.12.4.2
6.4.12.4.3
VaR(ValueatRisk)
6 30
6.4.12.4.3.1

2020 6 30

2019 12 31

%

%

638,378,877.29

56.51

268,257,929.48
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2020 6 30
30,362,926.49
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6.4.13.3

44 59

608,015,950.80



(LOF)2020

§7
7.1
%
1 - -
2 - -
3 638,378,877.29 55.62
638,378,877.29 55.62
4 - -
380,000,000.00 33.11
7 2,524,162.54 0.22
126,771,011.02 11.05
9 1,147,674,050.85 100.00
7.2
7.2.1
7.2.2
7.3
7.4
7.4.1 2% 20
1 002439 6,727,686.22 2.77
2 603019 5,502,976.60 2.27
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7.4.2 2% 20
1 002439 6,489,218.08 2.68
2 603019 5,997,308.31 2.47
7.4.3
12,230,662.82
12,486,526.39
7.5
1 55,047,600.00 4.87
2 - -
3 280,727,019.50 24.85
280,727,019.50 24.85
4 82,581,331.30 7.31
5 30,199,000.00 2.67
6 159,461,000.00 14.12
7 30,362,926.49 2.69
8 - -
9 - -
10 638,378,877.29 56.51
7.6
1 160206 16 06 600,000 60,294,000.00 5.34
190211 19 11 600,000 60,114,000.00 5.32
3 018007 1801 600,130 60,103,019.50 5.32
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1 35,485.06
2 35,065,296.49
3 -
4 11,671,227.47
5 79,999,002.00
6 -
7 -
8 -
9 126,771,011.02

7.12.4
1 132018 G EB1 3,550,720.00 0.31
2 128083 2,387,961.60 0.21
3 128022 2,112,800.00 0.19
4 127014 1,815,050.38 0.16
5 113524 1,012,032.00 0.09
6 127012 783,377.21 0.07

7.12.5

7.12.6
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(LOF)2020

§8
8.1
()
LOF 197 | 4,752,012.91 934,252,016.32 99.80% 1,894,527.27 | 0.20%
A
LOF 399 671,385.60 260,113,586.83 97.10% 7,769,267.17 | 2.90%
C
596 | 2,020,183.55 | 1,194,365,603.15 99.20% 9,663,794.44 | 0.80%
8.2
LOF C
1 281,437.00 31.38%
2 135,437.00 15.10%
3 82,616.00 9.21%
4 67,720.00 7.55%
5 67,720.00 7.55%
6 41,850.00 4.67%
7 30,000.00 3.34%
8 30,000.00 3.34%
9 22,012.00 2.45%
10 20,000.00 2.23%
8.3
LOF A 0.00 0.00%
LOF C 0.00 0.00%
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(LOF)2020

0.00 0.00%
8.4
LOF 0
LOF 0
0
LOF 0
LOF
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(LOF)2020

89
LOF A LOF C
016F2A5H - 301,618,736.19
196,834.85 258,004,281.58

948,592,239.68

13,228,135.39

12,642,530.94

3,349,562.97

936,146,543.59

267,882,854.00
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(LOF)2020

10.1

10.2
10.2.1

10.2.2

10.3

10.4

10.5

10.6

10.7
10.7.1

§10

6,489,218.08

51.97%

3,447.80

38.17%

5,997,308.31

48.03%

5,585.31

61.83%

[ I S N SN
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(LOF)2020

RN Rr|[RP |~

-

Rl ||~

10.7.2

1998 29

2007 48

164,755,402.75

38.76%

5,212,000.00

0.28%
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(LOF)2020

260,362,427.19  61.24% |1,854,700,000.00

99.72%

10.8
1 2020 1 15
(LOF)2019

2 2020 1 17

4
3 2020 1 17

2019

2020

4 2020 1 31
5 2020 3 4
6 2020 3 4

54 59




(LOF)2020

7 2020 3 13
8 2020 3 17
9 20200 3 25
2019
(LOF)2020
10 . 2020 4 22
11 2020 4 22
2020
(LOF)2019
12 2020 4 27
13 2020 4 27
2019
14 20200 5 7
15 (LOF) 2020 5 16
16 LOF 2020 5 19
LOF
17 2020 5 20
18 20200 6 3
19 20200 6 3
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(LOF)2020

20 2020 6 10
21 2020 6 15
22 2020 6 15
23 2020 6 29

56
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(LOF)2020

§11
111 20%
20%
2020 1
1
249,321,175.12 0.00 | 0.00 | 249,321,175.12 | 20.71%
2020 6
30
2020 6
15
2020 0.00 | 253,320,524.40 | 0.00 | 253,320,524.40 | 21.04%
6 30
2020 6
18
2020 0.00 | 160,152,679.91 | 0.00 | 160,152,679.91 | 13.30%
6 23
2020 6
24
2020 0.00 | 427,349,358.97 | 0.00 | 427,349,358.97 | 35.49%

57

59




(LOF)2020

11.2

58 59



(LOF)2020

12.1

12.2

12.3

§12

LOF
LOF

LOF

http://www.cxfund.com.cn

2020 8

59 59
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