2020 4

2020 12 31

2021 1 22



2020 4

81
2021 1 20
2020 10 1 2020 12 31
§2
003126
2019 11 28
699,286,157.95
*75%+ 300

*15%+ *10%

A C
003126 003127
284,948,213.03 414,337,944.92




2020 4

§3
3.1
2020 10 1 2020 12 31
A C
1 3,071,035.69 4,418,802.98
2 14,812,540.51 21,366,640.04
3 0.0556 0.0545
4 335,501,335.23 483,614,493.21
5 1.1774 1.1672
1
2
3.2
3.2.1
A
4.95% .29% 4.02% 0.22% 0.93% 0.07%
4.54% 0.23% 4.10% 0.27% 0.44% -0.04%
6.68% L17% 3.82% 0.32% 2.86% -0.15%
7.12% .16% 5.60% 0.31% 1.52% -0.15%
C
4.94% -29% 4._.02% 0.22% 0.92% 0.07%
4.53% 0.23% 4_10% 0.27% 0.43% -0.04%
6.67% 17% 3.82% 0.32% 2.85% -0.15%
7.16% .16% 5.60% 0.31% 1.56% -0.15%

14




2020 4

3.2.2
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1 2019 11 28 2019 11 28 2020 12



2020

4

4.1

§4

2010 7
2019 11
- 10
28
1-3
87
1-3
87
2020 3
- 6
2
2014 6

14




2020

4

4.2

4.3
4.3.1

4.3.2

14

S%




2020

4

4.4

4.5
2020 12 31
4.95%

4.94%

4.6

14

1.1774

1.1672

4.02%

1.1774

1.1672



2020

4

§5
5.1
%

1 213,722,004.31 23.08
213,722,004.31 23.08
661,473,800.00 71.43
661,473,800.00 71.43
7 32,946,564.92 3.56
8 17,936,396.03 1.94
9 926,078,765.26 100.00
16,488,316.75 2.01%

5.2

5.2.1
()

7,903,932.00 0.96
87,793,974.30 10.72
D 6,398,098.80 0.78
E - -
F - -
G 10,428,497.50 1.27
H - -
| 31,893.73 0.00
J 72,411,237.76 8.84
K 3,562,035.14 0.43
L 8,558,235.00 1.04

M

14




2020

4

N 145,783.33 0.02
0 - -
P - -
Q - -
R - -
S - -
197,233,687.56 24.08
5.2.2
A - -
B 12,073,746.62 1.47
C - -
D - -
E - -
F - -
G - -
H 4,414,570.13 0.54
I - -
J - -
K - -
16,488,316.75 2.01
5.3
1 300054 1,155,900 | 21,858,069.00 2.67
2 000001 964,700 18,657,298.00 2.28
3 601601 444,000 17,049,600.00 2.08
4 601318 154,866 13,470,244 .68 1.64
5 601888 30,300 8,558,235.00 1.04
6 300760 19,200 8,179,200.00 1.00
7 000858 27,900 8,142,615.00 0.99
8 601899 850,800 7,903,932.00 0.96
9 601012 82,500 7,606,500.00 0.93
10 002142 209,912 7,418,290.08 0.91
5.4
102,697,800.00 12.54

14




2020

4

52,262,800.00 .38
4 24,482,000.00 2.99
5 - -
6 504,786,000.00 61.63
7 - -
8 29,508,000.00 3.60
9 - -
10 661,473,800.00 80.75
5.5
101775006 | 17 MTNOO2 500,000 51,275,000.00 6.26
101751004 | 17 MTNOO1 500,000 51,225,000.00 6.25
101900531 19 MTNOO2 500,000 50,715,000.00 6.19
19
4 1920011 01 500,000 50,435,000.00 6.16
19
5 101900489 500,000 50,315,000.00 6.14
MTNOO1
5.6
5.7
5.8
5.9
5.9.1

5.9.2

10

14




2020

4

5.10
5.10.1

5.10.2

5.10.3

5.11
5.11.1

4880

11

14

2020 67

2020

12

25



2020 4

5.11.2

5.11.3
1 95,366.51
2 -
3 -
4 12,814,727.53
5 5,026,301.99
6 -
7 -
8 17,936,396.03

5.11.4

5.11.5

5.11.6

§6

A

C

260,643,015.67

333,256,633.81

60,522,842.14

175,669,262.18

36,217,644.78

94,587,951.07

284,948,213.03

414,337,944 .92

12

14




2020

4

§7

7.1
7.2
§8
8.1 20%
20%
2020 10
1 2020
10 27
132,379,313.39 0.00 0.00 | 132,379,313.39 18.93%
2020 12
21 2020
12 28

13

14




2020 4
8.2
§9
9.1
9.2
9.3
http://www.cxfund.com.cn
2021 1 22

14 14



