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§12
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§2

2.1
004607
004607
2017 11 17
449,727,517.72
2.2
S%
*80%-+ 500
*20%
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2020

§3
3.1
3.1.1 (020 1 1 -2020 6 30 )
5,602,243.92
-1,705,926.62
-0.0038
-0.38%
-0.38%
3.1.2 (2020 6 30 )
1,658,548.22
0.0037
451,386,065.94
1.0037
3.1.3 (2020 6 30 )

3.47%

1

2

3

3.2

3.2.1
0.09% 0.16% 1.06% 0.19% ~0.97% -0.03%
3.02% 0.27% 2.92% 0.25% 0.10% 0.02%
-0.38% 0.50% 4.39% 0.34% 4. 7T% 0.16%
-0.53% 0.36% 8.03% 0.28% -8.560 0.08%
3.47% 0.30% |  11.38% 0.30% ~7.91% 0.00%
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4.1
4.1.1

31.21%
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30
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4.1.2
2018
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4.2
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2020
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30

-0.38%

1.0037

4_39%%

CPI

52

3-5

1.0347

PPI



2020

4.6

4.7

4.8

172

100%

52



2020

§5
5.1

5.2

5.3

2020

52



2020

6.1

§6

2020 6 30

2020 6 30 2019 12 31
6.4.6.1 17,744,044_13 1,262,615.46
5,888,737.39 516,272.46
77,391.39 12,554.32
6.4.6.2 423,391,806.77 537,016,862.71
48,579,181.48 94,052,671.92
374,812,625.29 442,964,190.79
6.4.6.3 - -
6.4.6.4 - -
26,145.46 1,490,454.11
6.4.6.5 5,455,062.93 5,366,823.67
6.4.6.6 - -
452,583,188.07 545,665,582.73

2020 6 30 2019 12 31
6.4.6.3 - -
- 89,569,864.89
- 2,393,839.02
443,595.39 241,666.42
73,932.55 41,743.86
295,730.26 166,975.46
6.4.6.7 267,750.77 64,965.32
32,522.28 9,452.43

16

52




2020

- -3,917.23
6.4.6.8 83,590.88 89,000.00
1,197,122.13 92,573,590.17
6.4.6.9 449,727,517.72 449,727,517.72
6.4.6.10 1,658,548.22 3,364,474.84
451,386,065.94 453,091,992.56
452,583,188.07 545,665,582.73
2020 6 30 1.0037 449,727,517.72
6.2
20200 1 1 2020 6 30
2020 1 1 2019 1 1
2020 6 30 2019 6 30
4,513,995.86 1,625,899.46
1. 7,328,317.02 641,417.84
6.4.6.11 85,470.41 8,840.66
7,242,846.61 619,164.41
- 13,412.77
2. w“ o 4,493,849.38 1,219,767.56
6.4.6.12 1,304,254.56 1,046,032.47
6.4.6.13 2,318,105.12 131,147.69
6.4.6.13.5 - -
6.4.6.14 - -
6.4.6.15 - -
6.4.6.16 871,489.70 42,587.40
3. <77 6.4.6.17
~7,308,170.54 -235,285.94
4. 13 _,, - -
5. w7 6.4.6.18 - -
6,219,922.48 634,041.20

52




2020

1 6.4.9.2.1 2,680,064.52 213,382.70
2 6.49.2.2 446,677.41 35,563.81
3 6.49.2.3 1,786,709.63 142,255.12
4 6.4.6.19 422,869.47 67,865.01
5 767,162.00 104,565.41
767,162.00 104,565.41
22,182.57 1,771.96
6.4.6.20 94,256.88 68,637.19
-1,705,926.62 991,858.26
-1,705,926.62 991,858.26

2020 6 30

2020 2020 6

449,727,517.72 3,364,474.84 453,091,992.56
- -1,705,926.62 -1,705,926.62
449,727,517.72 1,658,548.22 451,386,065.94

18




2020

2019 1 1 2019 6 30
34,810,776.91 405,846.16 35,216,623.07
- 991,858.26 991,858.26
1. - - -
2. - - -
34,810,776.91 1,397,704.42 36,208,481.33
6.1 6.4
6.4
6.4.1
( (X3 ,,)
( (X3 ,,)
( “ >%) [2017]510
200,137,634.81
( ) 17 00489
2017 11 17

19

52




2020

(
) (
)
30%
*80%+ 500

6.4.2
6.4.3

2020 6 30
2020 6 30
6.4.4
6.4.4.1

20 52

*20%

2020

1

5%

1

)



2020

6.4.4.2

6.4.5

9 18

[2012]85

[2016]140

6.4.6

6.4.6.1

[2008]1
2019
(
50%
20%
A

[2017]90

[2005]103
78
[2015]101
[2016]36
3%
0.10%
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2020

2020 6 30
17,744,044 .13
1 -
1-3 -
3 -
17,744,044 .13
6.4.6.2
2020 6 30
51,706,785.69 48,579,181.48 -3,127,604.21
223,979,554.40 222,316,625.29 -1,662,929.11
152,365,492.69 152,496,000.00 130,507.31
376,345,047.09 374,812,625.29 -1,532,421.80
428,051,832.78 423,391,806.77 -4,660,026.01
6.4.6.3
/
6.4.6.4
6.4.6.4.1
6.4.6.4.2
6.4.6.5

2020

6

30

22

52




2020

3,599.03

2,384.91

5,449,047.67

31.32

5,455,062.93

6.4.6.6
6.4.6.7
2020 6 30
267,075.77
675.00
267,750.77
6.4.6.8
2020 6 30
9,000.00
14,918.54
59,672.34
83,590.88
6.4.6.9
2020 1 1 2020 6 30

23

52



2020

449,727,517.72

449,727,517.72

( "_H

( ll_" - -
449,727,517.72 449,727,517.72
6.4.6.10
15,615,510.30 -12,251,035.46 3,364,474 .84
5,602,243.92 -7,308,170.54 -1,705,926.62
21,217,754.22 -19,559,206.00 1,658,548.22
6.4.6.11
2020 1 1 2020 6 30
35,730.69
49,276.71
463.01
85,470.41
6.4.6.12
6.4.6.12.1 —_
2020 1 1 2020 6 30

24




2020

179,499,000.57

178,194,746.01

1,304,254 .56

6.4.6.13
6.4.6.13.1
2020 1 1 2020 6 30
2,318,105.12
2,318,105.12
6.4.6.13.2 e
2020 1 1 2020 6 30
208,622,929.24
204,940,958.12
1,363,866.00
2,318,105.12
6.4.6.13.3  —
6.4.6.13.4 e
6.4.6.13.5
6.4.6.14
6.4.6.14.1

25 52




2020

6.4.6.15

6.4.6.15.1
6.4.6.15.2
6.4.6.16
2020 1 1 2020 6 30
871,489.70
871,489.70
6.4.6.17
2020 1 1 2020 6 30
1. -7,308,170.54
— -5,913,882.01
— -1,394,288.53
2_ -
3_ -
-7,308,170.54
6.4.6.18
6.4.6.19

2020 1 1 2020 6 30

26

52




2020

421,994 .47

875.00
422,869.47
6.4.6.20
2020 1 1 2020 6 30
14,918.54
59,672.34
18,000.00
1,666.00
94,256.88
6.4.7
6.4.7.1
6.4.7.2
6.4.8
6.4.8.1

6.4.8.2

27

52




2020

6.4.9

6.4.9.1
6.4.9.1.1
6.4.9.1.2
6.4.9.1.3
6.4.9.14
6.4.9.1.5
6.4.9.2
6.4.9.2.1
2020 1 1 2020 6
2019 1 1 2019 6 30
30
2,680,064.52 213,382.70
821,098.96 159,994.02
1.2%
= >x<1.2%—=
6.4.9.2.2
2020 1 1 2020 6 30 2019 1 1 2019 6 30

446,677.41 35,563.81

28 52




2020

0.20%

= >=<0.20%—+
6.4.9.2.3
20200 1 1 2020 6 30
40,510.78
65.98
40,576.76
2009 1 1 2019 6 30
142,216.91
0.00
142,216.91
x 0.80%
= ><0.80%—+
6.4.9.3 ( )
( )
6.4.9.4
6.4.9.4.1
6.4.9.4.2

29 52



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 2019 1 1 2019 6 30
17,744,044.13 35,730.69 2,748,520.26 4,744 .34

2020 6 30 5,888,737.39 2019 12 31
516,272.46

6.4.9.7

6.4.9.8

6.4.10

6.4.11 2020 6 30

6.4.11.1 /

6.4.11.1.1
2020 2020

300843 6 23 7 10.01] 10.01 751 7,517.51(7,517.51 -

30 52




2020

2
2020
2020 7
300840 6 30 8 5.94 5.94 1,185 7,038.90(7,038.90
2020
2020 7
300846 6 22 1 3.37  3.37 1,131 3,811.473,811.47
6.4.11.2
6.4.11.3
6.4.11.3.1
6.4.11.3.2
6.4.11.4
6.4.12

6.4.12.1

31

52




2020

6.4.12.2

10%

10%

6.4.12.2.1
2020 6 30 2019 12 31
A-1 0.00 40,052,000.00
A-1 0.00 0.00
20,078,000.00 30,006, 000.00
20,078,000.00 70,058,000.00
6.4.12.2.2
6.4.12.2.3

32 52




2020

2020 6 30 2019 12 31
A-1 0.00 0.00
A-1 0.00 0.00
0.00 19,944 ,000.00
0.00 19,944,000.00
AA+
6.4.12.2.4
2020 6 30 2019 12 31
AAA 239,136,300.36 295,121,653.30
AAA 115,598,324.93 57,840,537.49
0.00 0.00
354,734,625.29 352,962,190.79
6.4.12.2.5
6.4.12.2.6
6.4.12.3
6.4.12.3.1

33 52




2020

6.4.12.4
6.4.12.4.1
6.4.12.4.1.1
2020 6 | 6 6 il 1-5
30
17,744,044 13 - - - 17,744,044 .13
5,888,737.39 - - - 5,888,737.39
77,391.39 - - - 77,391.39
113,754,282.29| 107,222,394.24 153,835,948.76 48,579,181.48 423,391,806.77|
- - - 26,145.46 26,145.46
- - - 5,455,062.93 5,455,062.93
137,464,455.20] 107,222,394.24 153,835,948.76 54,060,389.87| 452,583,188.07|
- - - 443,595.39 443,595.39
- - - 73,932.55 73,932.55
- - - 295,730.26 295,730.26
- - - 267,750.77 267,750.77
- - - 32,522.28 32,522.28

34
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2020

- - - 83,590.88 83,590.88

- - - 1,197,122.13 1,197,122.13

137,464,455.20] 107,222,394.24 153,835,948.76 52,863,267.74 451,386,065.94
2019 12 6 =il 1-5

31

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

- - - 1,490,454.11 1,490,454.11

- - - 5,366,823.67 5,366,823.67

91,800,873.84/ 53,012,642.69 299,942,116.50 100,909,949.70| 545,665,582.73

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

2,231,008.95 53,012,642.69 299,942,116.50 97,906,224.42) 453,091,992.56

6.4.12.4.1.2

35
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2020

2020 6 30

2019 12 31

27

1,872,940.51

1,546,615.05

27

-1,872,940.51

-1,546,615.05

6.4.12.4.2

6.4.12.4.3

VaR (Value at Risk)

6 30
6.4.12.4.3.1
2020 6 30 2019 12 31
%
%

- 48,579,181.48 10.76 94,052,671.92 20.76

374,812,625.29 83.04 442,964,190.79 97.76

423,391,806.77 93.80 537,016,862.71 118.52
6.4.12.4.3.2

95%

36 52



2020

2020 6
30

2019 12
31

VaR  0.34% 2019 12
31 VaR  0.67%)

-1,534,328.18

-3,050,880.26

VaR
6.4.13
@
@)
®
O)
2020 6 30

127,750,638.89

@

Gii)

&)

37

52

2019

295,641,167.88

95%




§7

7.1
%
1 48,579,181.48 10.73
48,579,181.48 10.73
2 - -
3 374,812,625.29 82.82
374,812,625.29 82.82
4 - -
5 - -
7 23,632,781.52 5.22
8 5,558,599.78 1.23
9 452,583,188.07 100.00
7.2
7.2.1
(%)
A - -
B 1,536,990.00 0.34
C 22,078,233.69 4.89
D 12,766.32 0.00
E - -
F - -
G - -
H - -
1 3,811.47 0.00
J 19,841,884.00 4.40
K 4,138,400.00 0.92
L - -
M - -
N 967,096.00 0.21

38 52



2020

»w| o |O|T|O

48,579,181.48 10.76
7.2.2
7.3

1 601288 3,300,000 11,154,000.00 2.47
2 600104 270,000 4,587,300.00 1.02
3 600741 200,154 4,161,201.66 0.92
4 600048 280,000 4,138,400.00 0.92
5 002078 389,960 3,712,419.20 0.82
6 601166 198,300 3,129,174.00 0.69
7 600309 60,800 3,039,392.00 0.67
8 601818 744,700 2,666,026.00 0.59
9 300054 152,829 2,536,961.40 0.56
10 002415 78,300 2,376,405.00 0.53
11 300059 83,100 1,678,620.00 0.37
12 600583 337,800 1,536,990.00 0.34
13 601211 70,000 1,208,200.00 0.27
14 603313 42,860 1,008,495.80 0.22
15 600323 44,200 967,096.00 0.21
16 002008 14,000 503,300.00 0.11
17 603087 1,076 107,922.80 0.02
18 300842 455 18,527.60 0.00
19 600956 2,533 12,766.32 0.00
20 300839 502 11,751.82 0.00
21 300843 751 7,517.51 0.00
22 300840 1,185 7,038.90 0.00
23 601009 800 5,864.00 0.00
24 300846 1,131 3,811.47 0.00

39

52




2020

7.4

7.4.1 2% 20
1 601288 11,088,000.00 2.45
2 603313 10,674,392.70 2.36
3 601166 9,100,000.00 2.01
4 002352 8,615,167.60 1.90
5 300059 6,963,814.00 1.54
6 002415 6,897,250.00 1.52
7 601818 6,732,556.00 1.49
8 300054 6,581,618.56 1.45
9 600741 6,520,402.52 1.44
10 002008 5,183,958.00 1.14
11 600048 4,756,033.44 1.05
12 600323 4,519,985.00 1.00
13 601601 4,258,367.00 0.94
14 002078 4,248,053.20 0.94
15 600079 4,150,225.00 0.92
16 601009 4,011,900.00 0.89
17 300383 3,634,001.00 0.80
18 600309 3,253,732.00 0.72
19 601888 2,948,201.00 0.65
20 000895 2,683,339.00 0.59
7.4.2 2% 20
1 300054 12,484,440.77 2.76
2 601166 12,129,208.00 2.68
3 603313 8,487,748.20 1.87
4 002352 8,307,380.45 1.83
5 601818 7,912,877.00 1.75
6 601601 6,696,589.00 1.48
7 600887 6,454,890.78 1.42

40
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2020

8 300059 5,634,057.56 1.24
9 600000 5,331,341.00 1.18
10 600079 5,237,982.00 1.16
11 600486 5,169,535.00 1.14
12 600309 5,087,767.00 1.12
13 600009 5,077,096.20 1.12
14 600276 4,684,725.30 1.03
15 601318 4,670,058.00 1.03
16 300383 4,172,512.00 0.92
17 601009 4,092,102.00 0.90
18 600030 3,881,805.00 0.86
19 600323 3,631,875.00 0.80
20 002311 3,602,281.00 0.80
7.4.3
138,635,137.58
179,499,000.57
7.5

1 - -
2 - -
3 - -
4 143,514,000.00 31.79
5 20,078,000.00 4._45
6 112,058,000.00 2483
7 99,162,625.29 21.97
8 - -
9 - -
10 374,812,625.29 83.04

41

52




2020

7.6

1 101800692 |18 MTNOO1 300,000 30,768,000.00 6.82
2 101801529 |18 MTNOO1 300,000 30,696,000.00 6.80
3 143867 18 08 300,000 30,486,000.00 6.75
4 101653029 |16 MTNOO1 300,000 30,378,000.00 6.73
5 143249 G17 4 300,000 30,081,000.00 6.66

7.7

7.8

7.9

7.10

7.10.1

7.10.2

7.11

7.11.1

7.11.2

7.11.3

42
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2020

7.12

7.12.1

7.12.2

7.12.3
1 77,391.39
2 26,145.46
3 -
4 5,455,062.93
5 -
6 -
7 -
8 -
9 5,558,599.78

7.12.4
1 128084 10,906,798.98 2.42
2 110034 6,094,636.80 1.35
3 128086 4,392,600.00 0.97
4 110047 3,234,300.00 0.72
5 113544 3,174,156.80 0.70
6 128081 2,674,133.15 0.59
7 128080 2,401,353.00 0.53
8 113022 2,217,800.00 0.49
9 128083 2,165,652.72 0.48
10 113011 2,079,313.80 0.46
11 128087 2,067,549.01 0.46
12 113013 1,873,940.80 0.42
13 110065 1,733,926.80 0.38
14 110061 1,715,224 .00 0.38
15 127012 1,580,453.70 0.35
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2020

16 113029 1,322,128.50 0.29

17 113543 1,243,900.00 0.28

18 110063 19 1,185,058.40 0.26

19 113559 1,002,700.00 0.22

20 110059 842,299.50 0.19
7.12.5

7.12.6

44

52




2020

§8

8.1
()
4,965 90,579.56 49,915.14 0.01% 449,677,602.58 | 99.99%
8.2
0.00 0.00%
8.3
0
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2020

§9

2017 €11 A 17 H

200,137,634.81

449,727,517.72

449,727,517.72

46

52




2020

§10

10.1

10.2
10.2.110.2.1

10.2.2 10.2.2

10.3

10.4

10.5

10.6

10.7
10.7.1

200,747,937.51

64.98%

106,657.39

51.42%

108,210,416.52

35.02%

100,776.76

48.58%

PP, |, |IDN|DNW
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2020

10.7.2

1998 29

2007 48

80,642,639.41

61.24%

6,216,700,000.00

99.10%

51,032,912.34

38.76%

56,410,000.00

0.

90%

48

52




2020

10.8
1 2020 1 3
2 2019 4 2020 1 17
3 2019 2020 1 17
2020
4 2020 1 31
5 2020 3 11
6 2020 3 13
7 2020 3 13
8 2020 3 17
9 2019 2020 3 25
10 2020 1 2020 4 22
11 2020 2020 4 22
12 2019 2020 4 27
13 2019 2020 4 27
14 2020 2020 5 29
1
15 2020 6 3
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2020

16

2020

6

29

50

52




2020

§11

11.1 20%

20%

11.2

51 52



2020

§12

12.1

12.2

12.3

http://www.cxfund.com.cn

2020 8 29

52 52



