2020

2020 6 30

2020 8 29



2020

1.1

2020

1

1

§1

2020

6

54

30

2020

8

27



2020

1.2
§1

§2

§3

§4

§5

§6

1.1

1.2

2.1

2.2

23

24

2.5

3.1

32

4.1

4.2

43

4.4

4.5

4.6

4.7

4.8

5.1

5.2

53

6.1

6.2

6.3




2020

§7

§8

89

§10

§11

6.4

7.1

7.2

7.3

7.4

7.5

7.6

7.7

7.8

7.9

7.10

7.11

8.1

8.2

8.3

10.1

10.2

10.3

10.4

10.5

10.6

10.7

10.8

11.2

42

42

42

42

42

43

43

43

43

44

44

44

46




2020

§12

12.1

12.2

12.3




2020

21

CX

519973

2013 11 29

286,812,656.83

A C
CX A CX C
519973 519972
263,754,869.77 23,057,787.06

2.2

><1.3+1.1%

x 1.3+1.1%

2.3

021-61009999

010-66105799

zhouyg@cxfund.com.cn

custody@icbc.com.cn

4007005566

95588

021-61009800

010-66105798

55

54




2020

68 9

68 9

55

200120

100140

2.4

www . cxfund.com.cn

68
55

2.5

17

54




2020

§3
3.1
A c
3.1.1 (020 1 1 - 2020 (020 1 1 -
6 30 ) 2020 6 30 )
9,886,575.65 757,836.11
7,563,235.29 568,231.93
0.0272 0.0242
2.57% 2.20%
2.42% 2.22
3.1.2 (2020 6 30 )
9,054,699.34 753,036.01
0.0343 0.0327
278,414,671.19 24,303,915.29
1.0556 1.0540
3.1.3 (2020 6 30 )
58.31% | 54.08%
1
2
3
3.2
3.2.1
A
~1.05% 0.15% |  0.27% 0.0L% ~1.32% 0. 14%
0054 0.13% |  0.76% 0.0L% -0.71% 0.12%
2.42% 0.11% 1.53% 0.01% 0.89% 0.10%
5. 47% 0.08% |  3.11% 0.01% 2.36% 0.07%
18.85% 0.07% |  9.59% 0.0L% 9.26% 0.06%

54




2020

58.31% 0.11% 25.85% 0.01% 32.46% 0.10%
C
-1.09% 0.15% 0.27% 0.01% -1.36% 0.14%
-0.06% 0.13% 0.76% 0.01% -0.82% 0.12%
2.22% 0.11% 1.53% 0.01% 0.69% 0.10%
5.06% 0.08% 3.11% 0.01% 1.95% 0.07%
17.39% 0.07% 9.59%% 0.01% 7.80% 0.06%
54.08% 0.11% 25.85% 0.01% 28.23% 0.10%

3.2.2

A A — 4 5 G AE 0 5 LI K 3 15 T 438 B A 2 3 0
sk 3505 H I




2020

TAS S0 —£F 12 o1 95 O - Oy B0 3R T 19 e M 4 3 5 e SOl 25 L 4 Mt 32 1
stk S LE B

57.03% | [ RS R S SV TN NS SN U U T U AU U NS NS O
51 33% 41 FSURUNE NUNUU SRR SN USRS SUUNUSE NONUUUE SO SSNUNS SSUNE SHUNUN SRR SO SN SN SRS SO '

1 2013 11 29 2020 6 30

2 6
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2020

4.1
4.1.1

31.21%

2020

6

§4

15.15%
4 _54%

30

(LOF)

(LOF)

500

2003 63

1.65

44 .55%

4.55%

68

100

LOF

54



2020

FOF

4.1.2

300

1-3

FOF

50

2020
15

5

12

2019

7

12

54




2020

2018 6 2020 5

4.2

4.3
4.3.1

4.3.2

S%

4.4
4.4.1

2020

13 54



2020

2016
5 10
5 AA
4.4.2
2020 6
1.4874
1.0540
2.22%
4.5

30

5-6
19BP 34BP 34BP
18BP 5BP  7BP
A
1.4578
1.53%

54

10
6
31BP 1 AA
1.0556
2.42%

2.48%



2020

4.6
172
4.7
A 2020 1 17
0.530 11,439,878.01
17,965,111.52
C 2020 1 17
0.480 827,844.03
1,282,086.47
1
100%
2 A C
3

2020 1 17

6,525,233.51

2020 1 17

454,242 .44

10

10



2020

4.8

54



2020

§5
5.1

5.2

5.3

2020

54

19,247,197.99



2020

6.1

§6

2020 6 30

2020 6 30 2019 12 31
6.4.6.1 1,500,090.70 465,808.22
1,838,351.70 3,850,046.95
8,618.58 3,316.94
6.4.6.2 445,986,518.40 557,092,440.10
445,986,518.40 557,092,440.10
6.4.6.3 - -
6.4.6.4 - -
6.4.6.5 10,600,453.54 9,007,964.28
6.4.6.6 - -
459,934,032.92 570,419,576.49

2020 6 30 2019 12 31
6.4.6.3 - -
155,826,393.25 173,846,288.23
1,011,886.50 7,679.37
149,153.27 201,277.46
24,858.89 33,546.26
7,984.48 9,765.12
6.4.6.7 12,521.92 9,538.17
58,213.55 76,998.19

18 54




2020

35,871.46 11,645.18
6.4.6.8 88,563.12 169,000.00
157,215,446.44 174,365,737.98
6.4.6.9 286,812,656.83 365,674,501.33
6.4.6.10 15,905,929.65 30,379,337.18
302,718,586.48 396,053,838.51
459,934,032.92 570,419,576.49
2020 6 30 A 1.0556
263,754,869.77 C 1.0540
23,057,787.06 286,812,656.83
6.2
2020 1 1 2020 6
2020 1 1 2019 1 1
2020 6 30 2019 6 30
11,097,540.99 16,353,961.87
1. 10,331,742.22 14,044,971.76
6.4.6.11 37,771.44 54,008.11
10,293,970.78 13,989,403.72
- 1,559.93
2. e 3,276,590.13 1,827,692.03
6.4.6.12 - -
6.4.6.13 3,276,590.13 1,827,692.03
6.4.6.13.5 - -
6.4.6.14 - -
6.4.6.15 - -
6.4.6.16 - -
3. 6.4.6.17
o -2,512,944 .54 480,174.98
4. 13 ” - -

19

54




2020

5 « 6.4.6.18
2,153.18 1,123.10
2,966,073.77 4,533,605.53
] 6.4.92.1 962,584.88 1,290,188.34
2 64922 160,430.78 311,009.29
3 6.4.92.3 49,763.90 50,833.78
4 6.4.6.19 3,308.94 5,778.81
5 1,649,677.99 2,687,734.58
1,649,677.99 2,687,734.58
6 36,711.57 42,236.32
7 6.4.6.20 103,595.71 145,824.41
. 8,131,467.22 11,820,356.34
B 8,131,467.22 11,820,356.34

6.3

2020 1

1 2020 6 30

2020

1

2020 6

30

365,674,501.33

30,379,337.18

396,053,838.51

8,131,467.22

8,131,467.22

-78,861,844.50

-3,357,676.76

-82,219,521.26

57,679,051.32

2,525,196.30

60,204,247.62

-136,540,895.82

-5,882,873.06

-142,423,768.88

-19,247,197.99

-19,247,197.99

20

54




2020

286,812,656.83

15,905,929.65

302,718,586.48

2019 1

2019 6 30

442,667,798.92

34,290,167.17

476,957,966.09

11,820,356.34

11,820,356.34

-76,993,297.59

-2,406,237.37

-79,399,534.96

1. 32,603,210.44 1,059,074.54 33,662,284.98
2. -109,596,508.03 -3,465,311.91 -113,061,819.94
- -24,711,534.93 -24,711,534.93
365,674,501.33 18,992,751.21 384,667,252.54

6.1 6.4

6.4
6.4.1

e -y

21 54
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2020

2013 11 29

S%

( )><1.3+1.1%

6.4.2

6.4.3

2020 6 30

[2013]911
303,045,141.71
1300470
)
80%
( (X3
2020 6 30 2020 1

22 54

)



2020

6.4.4

6.4.4.1

6.4.4.2

6.4.5

[2016]36

D (

2)

6.4.6

6.4.6.1

[2008]1

[2017]90

3%

[2017]56

[2016]140

2020 6 30

1,500,090.70

1-3

1,500,090.70

23

54



2020

6.4.6.2

2020 6 30

175,438,266.89

174,235,220.00

-1,203,046.89

269,394,959.12

271,751,298.40

2,356,339.28

444 ,833,226.01

445,986,518.40

1,153,292.39

444,833,226.01

445,986,518.40

1,153,292.39

6.4.6.3

6.4.6.4

6.4.6.4.1

6.4.6.4.2

6.4.6.5

2020

170.43

744.57

10,599,535.03

24

54




2020

3.51

10,600,453.54

6.4.6.6
6.4.6.7
2020 6 30
12,521.92
12,521.92
6.4.6.8
2020 6 30
9,000.00
19,890.78
59,672.34
88,563.12
6.4.6.9
A
2020 1 1 2020 6 30

338,964,368.64

338,964,368.64

50,603,892.59

50,603,892.59

( ll_"

-125,813,391.46

-125,813,391.46

( ll_"

25 54




2020

263,754,869.77

263,754,869.77

C
20200 1 1 2020 6 30
26,710,132.69 26,710,132.69
7,075,158.73 7,075,158.73
( -10,727,504.36 -10,727,504.36
/ - -
( n_n _ _
23,057,787.06 23,057,787.06
6.4.6.10
A
17,830,674.02 10,441,127.06 28,271,801.08
9,886,575.65 -2,323,340.36 7,563,235.29
-697,438.81 -2,512,684.62 -3,210,123.43
587,480.28 1,623,284.59 2,210,764.87
-1,284,919.09 -4,135,969.21 -5,420,888.30
-17,965,111.52 - -17,965,111.52
9,054,699.34 5,605,102.08 14,659,801.42
c
1,285,941.84 821,594.26 2,107,536.10
757,836.11 -189,604.18 568,231.93
-8,655.47 -138,897.86 -147,553.33
86,537.31 227,894.12 314,431.43
-95,192.78 -366,791.98 -461,984.76
-1,282,086.47 - ~1,282,086.47
753,036.01 493,092.22 1,246,128.23

26

54




2020

6.4.6.11

2020 1 1 2020 6 30

14,654.79
22,508.49
608.16
37,771.44
543.22 64.94
6.4.6.12
6.4.6.12.1 —_—
6.4.6.13
6.4.6.13.1
2020 1 1 2020 6 30
3,276,590.13
3,276,590.13
6.4.6.13.2 e

2020 1 1 2020 6 30

291,744,385.55

280,368,509.83

8,099,285.59

3,276,590.13

27

54




2020

6.4.6.13.3

6.4.6.13.4

6.4.6.13.5

6.4.6.14
6.4.6.14.1

6.4.6.15

6.4.6.15.1

6.4.6.15.2

6.4.6.16

6.4.6.17

2020 1 1 2020 6 30

-2,512,944 .54

-2,512,944 .54

-2,512,944 .54

28

54




2020

6.4.6.18

2020 1 1

2020 6 30

2,153.18

2,153.18

6.4.6.19

25%

2020 1 1

2020 6 30

1,283.94

2,025.00

3,308.94

6.4.6.20

2020 1 1

2020 6 30

19,890.78

59,672.34

18,000.00

6,032.59

103,595.71

29

54




2020

6.4.7

6.4.7.1

6.4.7.2

6.4.8

6.4.8.1

6.4.8.2

6.4.9

6.4.9.1

6.4.9.1.1

6.4.9.1.2

6.4.9.1.3

6.4.9.1.4

6.4.9.1.5

30

54




2020

6.4.9.2

6.4.9.2.1
2020 1 1 2020 6 |2019 1 1 2019 6 30
30
962,584.88 1,290,188.34
131,945.84 232,870.94
1 2019 4 15
2019 4 15
0.7% 0.6%
2 2019 1 1 2019 4 14 0.7%
2019 4 15 2019 6 30
0.6%
3 H Ex = H E
6.4.9.2.2
2020 1 1 2020 6 |2019 1 1 2019 6 30
30
160,430.78 311,009.29
1 2019 4 15
2019 4 15
0.2% 0.1%
2 2019 1 1 2019 4 14 0.2%
2019 4 15 2019 6 30
0.1%
3 H Ex = H E

31 54




2020

6.4.9.2.3

2020 1 1 2020 30
C
- 4,371.78 4,371.78
- 20,525.48 20,525.48
- 24,897.26 24,897.26
2019 1 1 2019 30
C
- 4.,606.93 4,606.93
- 23,387.24 23,387.24
- 27,994 .17 27,994 .17
A C
><0.40%
C = C
><0.40%—=
6.4.9.3 )
( )
6.4.9.4
6.4.9.4.1

6.4.9.4.2

32

54



2020

6.4.9.5

6.4.9.5.1
6.4.9.5.2
6.4.9.6
2020 1 1 2020 6 30 2009 1 1 2019 6 30
1,500,090.70 14,654.79 514,973.95 18,190.08
2020 6 30 1,838,351.7 2019 12 31
3,850,046.95
6.4.9.7
6.4.9.8
6.4.10
A
10
2020 2020
1 1 17 |- 1 17 0.530/11,439,878.01/6,525,233.51(17,965,111.52
- - 0.530/11,439,878.01/6,525,233.5117,965,111.52

33

54




2020

10

2020 2020
1 1 17 |- 1 17 0.480, 827,844.03 454,242.4411,282,086.47
- 0.480, 827,844.03 454,242.4411,282,086.47
6.4.11 2020 6 30
6.4.11.1 /
/
6.4.11.2
6.4.11.3
6.4.11.3.1
2020 6 30
57,826,393.25
19 2020 7
101901378 102.35 100,000 10,235,000.00
MTNOO1 6
19 2020 7
101901350 101.64 200,000 20,328,000.00
MTNOO5 7
20 2020 7
132000003 99.36 4,000 397,440.00
GNOOL 7
16 2020 7
101662088 97.91 107,000 10,476,370.00
MTNOO2 3
19 2020 7
101901571 101.75 200,000 20,350,000.00
MTNOO5S 7
611,000 61,786,810.00
6.4.11.3.2
2020 6 30

34 54




2020

98,000,000.00

2020 7 6

6.4.11.4

6.4.12

6.4.12.1

6.4.12.2

17,000,000.00

17,000,000.00

/

35

2020

54

2020

7

28

7

3

64,000,000.00



2020

10%

10%
6.4.12.2.1
2020 6 30 2019 12 31
A-1 0.00 0.00
A-1 0.00 0.00
0.00 20,116,000.00
0.00 20,116,000.00
6.4.12.2.2
6.4.12.2.3
2020 6 30 2019 12 31
A-1 0.00 0.00
A-1 0.00 0.00
0.00 4,850,500.00
0.00 4,850,500.00
AA+
6.4.12.2.4
2020 6 30 2019 12 31
AAA 244,748,992.00 250,394,959.00
AAA 201,237,526.40 262,626,095.20
0.00 19,104,885.90
445,986,518.40 532,125,940.10

36
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2020

6.4.12.2.5

6.4.12.2.6

6.4.12.3

6.4.12.3.1

6.4.12.4

6.4.12.4.1

37 54



2020

6.4.12.4.1.1
2020 6| 6 6 -1 1-5 5
30
1,500,090.70 - - - - 1,500,090.70
1,838,351.70 - - - - 1,838,351.70
8,618.58 - - - - 8,618.58
20,512,400.00| 22,243,026.40| 395,662,092.00 7,569,000.00 -| 445,986,518.40
- - - -1 10,600,453.54| 10,600,453.54
23,859,460.98) 22,243,026.40 395,662,092.00 7,569,000.00| 10,600,453.54] 459,934,032.92
155,826,393.25 - - - -| 155,826,393.25
- - - - 1,011,886.50 1,011,886.50
- - - - 149,153.27 149,153.27
- - - - 24,858.89 24,858.89
- - - - 7,984.48 7,984.48
- - - - 12,521.92 12,521.92
- - - - 35,871.46 35,871.46
- - - - 58,213.55 58,213.55
- - - - 88,563.12 88,563.12
155,826,393.25 - - -l 1,389,053.19 157,215,446.44
-131,966,932.27| 22,243,026.40 395,662,092.00 7,569,000.00, 9,211,400.35| 302,718,586.48
2019 126 6 -1 1-5
31
465,808.22 - - - - 465,808.22
3,850,046.95 - - - - 3,850,046.95
3,316.94 - - - - 3,316.94

38 54



2020

78,045,452.10

71,045,159.00

390,516,829.00

17,485,000.00

557,092,440.

10

9,007,964.

28

9,007,964.

28

82,364,624.21

71,045,159.00

390,516,829.00

17,485,000.00

9,007,964.

28

570,419,576.

49

173,846,288.23

173,846,288.

23

7,679.

37,

7,679.

37,

201,277.

46

201,277.

46

33,546.

26

33,546.

26

9,765.

12

9,765.

12

9,538.

17

9,538.

17

11,645.

18

11,645.

18

76,998.

19

76,998.

19

169,000.

00

169,000.

00

173,846,288.23

519,449.

75

174,365,737.

98

-91,481,664.02

71,045,159.00

390,516,829.00

17,485,000.00

8,488,514.

53

396,053,838.

51

6.4.12.4.1.2

2020 6

30

2019

12 31

27

2,896,

661.93

2,754,354.00

27

-2,896,

661.93

-2,754,354.00

6.4.12.4.2
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2020

6.4.12.4.3

VaR (Value at Risk)

6 30

6.4.12.4.3.1

2020 6 30

2019 12 31

%

%

445,986,518.40

147.33

557,092,440.10

445,986,518.40

147.33

557,092,440.10

140.66

6.4.12.4.3.2

6.4.13
€))
@)

()

40 54




2020

2020 6 30

445,986,518.40

(i)

D)

)
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2020

§7

7.1
%
1 - -
2 - -
3 445,986,518.40 96.97
445,986,518.40 96.97
4 - -
7 3,338,442.40 0.73
10,609,072.12 2.31
9 459,934,032.92 100.00
7.2
7.2.1
7.2.2
7.3
7.4
7.4.1 2% 20
7.4.2 2% 20

42 54



2020

7.4.3

7.5
1 - -
2 - -
3 - -
4 299,272,518.40 98.86
5 - -
6 146,714,000.00 48.47
7 - -
8 - -
9 - -
10 445,986,518.40 147.33
7.6
112729 18 02 250,000 26,077,500.00 8.61
155510 19 01 250,000 25,200,000.00 8.32
3 163165 20 02 210,000 20,674,500.00 6.83
19
4 101901378 200,000 20,470,000.00 6.76
MTNOO1
19
5 101901571 200,000 20,350,000.00 6.72
MTNOO5
7.7

7.8

43

54




2020

7.9

7.10

7.10.1

7.10.2

7.10.3

7.11
7.11.1

7.11.2

7.11.3

8,618.58

10,600,453.54

O (X[ Q[N |k~ W[N]~

10,609,072.12

7.11.4

44

54




2020

7.11.5

7.11.6
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2020

§8
8.1
()
625 | 422,007.79 | 218,284,780.04 82.76% 45,470,089.73 | 17.24%
A
402 | 57,357.68 1,923,076.92 8.34% 21,134,710.14 | 91.66%
C
1,027 | 279,272.30 | 220,207,856.96 76.78% 66,604,799.87 | 23.22%
8.2
1,714.22 0.00%
C 0.00 0.00%
1,714.22 0.00%
8.3
A
C
0
A 0
C 0
0

46 54



2020

89

2013 11 A 29 H

205,068,134.62

97,977,007.09

338,964,368.64

26,710,132.69

50,603,892.59

7,075,158.73

125,813,391.46

10,727,504.36

263,754,869.77

23,057,787.06

47

54




2020

§10

10.1

10.2
10.2.1

10.2.2

10.3

10.4

10.5

10.6

10.7
10.7.1

RN R RN
1
1
1
1
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2020

10.7.2

1998 29

2007 48

245,263,172.58

100.00%

2,665,015,000.00

100.00%

10.8

49

54




2020

1 2020 1 16
2 2020 1 17
2019 4
3 2020 1 17
2019
4 2020 1 22
2020
5 2020 1 31
6 2020 3 13
7 2020 3 17
8 2019 2020 3 25
9 2020 4 22
2020 1
10 2020 4 22
2020
11 2020 4 27
2019
12 2020 4 27
2019
13 2020 5 16
14 2020 5 19
15 2020 5 20
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2020

16 2020 1 2020 5 29
17 2020 6 3
18 2020 6 3
19 2020 6 10
20 2020 6 15
21 2020 6 29
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2020

11.1

§11

20%

20%

113,546,561.71

5,814,461.61

119,361,023.32

0.00

0.00%

99,761,858.67

0.00

0.00

99,761,858.67

34.78%
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2020

11.2
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2020

§12

12.1

12.2

12.3

http://www.cxfund.com.cn

2020 8 29

54 54



