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2021 1 20
2020 10 1 2020 12 31
§2

CX

519973

2013 11 29

286,812,656.83
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2020 4

A C
CX A CX C
519973 519972

263,754,869.77

23,057,787.06

3.1
2020 10 2020 12 31
A C
1 2,747,205.91 214,867.83
2 2,407,653.58 185,195.01
3 0.0091 0.0080
4 282,632,335.49 24,622,531.61
5 1.0716 1.0679
1
2
3.2
3.2.1
A
0.87% 0.06% 0.77% 0.01% 0.10% 0.05%
1.52% 0.08% 1.55% 0.01% -0.03% 0.07%
3.98% 0.10% 3.11% 0.01% 0.87% 0.09%
18.69% 0.08% 9.59% 0.01% 9.10% 0.07%
26.14% 0.07% 16.49% 0.01% 9.65% 0.06%

13




2020 4

60.71% 0.11% 27.80% 0.01% 32.91% 0.10%
C
0.76% 0.06% 0.77% 0.01% -0.01% 0.05%
1.32% 0.08% 1.55% 0.01% -0.23% 0.07%
3.57% 0.10% 3.11% 0.01% 0.46% 0.09%
17.23% 0.08% 9.59% 0.01% 7.64% 0.07%
23.59%% 0.07% 16.49% 0.01% 7.10% 0.06%
56.11% 0.11% 27.80% 0.01% 28.31% 0.10%
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2013
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4.1

2019

12

5

2020

15
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4

(LOF)

2020

7

(LOF)

2016

5

4.2

4.3
4.3.1
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2020 4

4.3.2
S%
4.4
2020 10
13.7% PPI
11 PPI -1.5%
7 2.5% 30BP
10-11 12 12 31 1 3
5 10 9 30 12BP 4BP 0.41BP 0.27BP 1
AA 3 AA 5 AA 9 30 36BP 34BP 18BP
1-2
4.5
2020 12 31 A 1.0716



2020

4

1.5034 A 0.87% C
1.0679 1.4717 C
0.76% 0.77%
4.6
§5
5.1
%
1 - -
2 - -
3 351,869,915.30 98.10
351,869,915.30 98.10
2,263,005.09 0.63
4,564,472.18 1.27
358,697,392.57 100.00
5.2
5.2.1
5.2.2




2020

4

5.3

5.4
1 - -
2 - -
3 100,919,000.00 32.85
100,919,000.00 32.85
4 171,047,915.30 55.67
5 - -
6 79,903,000.00 26.01
7 - -
8 - -
9 - -
10 351,869,915.30 114.52
5.5
1 200215 20 15 500,000 50,680,000.00 16.49
2 200212 20 12 400,000 40,228,000.00 13.09
19
3 101901378 200,000 20,210,000.00 6.58
MTNOO1
4 163006 19 12 200,000 20,050,000.00 6.53
19
5 101901350 200,000 20,020,000.00 6.52
MTNOOS

5.6

5.7

5.8
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4

5.9
5.9.1

5.9.2

5.9.3

5.10
5.10.1

4880

10

13

2020 67

2020

12

25



2020 4

5.10.2

5.10.3

1,027.50

4,563,444.68
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4,564,472.18

5.104

5.10.5

5.10.6

§6

A
C

263,754,869.77 23,057,787.06

263,754,869.77 23,057,787.06

11 13
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4

§7

7.1
7.2
§8
8.1 20%
20%
2020 10
1 2020 | 99,761,858.67 0.00 0.00 | 99,761,858.67 34.78%
12 31

8.2

12

13
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9.1

9.2

9.3

§9

http://www.cxfund.com.cn
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