2020

2020 12 31
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2020

1.1

2021

3

26

2020

1

1

81

2020

12

66
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2020

1.2
81

§2

83

§4

§5

§6

§7

§8

1.1
1.2

2.1
2.2
23
2.4
2.5

3.1
32
33

4.1
4.2
43
4.4
4.5
4.6
4.7
4.8
4.9

5.1
52
5.3

6.1
6.2

7.1
7.2
7.3
7.4

8.1
8.2
8.3
8.4
8.5
8.6
8.7




2020

89

810
811

§12

§13

8.8
8.9
8.10
8.11

9.1
9.2
93

11.1
11.2
11.3
11.4
11.5
11.6
11.7
11.8

12.1
12.2

13.1
13.2
133




2020

§2
2.1
002858
2016 8 15
149,504,191.05
A C
002858 002859
114,635,250.24 34,868,940.81
2.2
1
2
3
4
5
6
7
8
2.3




2020

021-61009999

0755-25878287

zhouyg@cxfund.com.cn

LISHUAISHUAI130@pingan.com.cn

4007005566

95511-3

021-61009800

0755-82080387

68 9 5047
68 5023
9 B 26
200120 518001
2.4
www . cxfund.com.cn
68 9
5023 B 26
2.5
100 50
68 9




2020

3.1

83

2020 2019 2018
A C A C A C
6,162,929.8 | 1,374,308.4 | 8,375,540.8 9,161,066.6
474,324.77 201,872.91
8 8 9 3
4,562,154.6 8,869,560.1 14,509,706.
979,798.27 518,496.14 322,958.40
5 6 97
0.0367 0.0315 0.0511 0.0427 0.0567 0.0512
3.49% 3.00% 4.86% 4.12% 5.54% 5.01%




2020

3.51% 3.08% 4.90% 4.47% 5.91% 5.48%
3.1.
2
2020 2019 2018
1,588,586.5 2,249,640.2 2,476,625.8
448,551.15 482,190.08 42,579.91
0 5 1
0.0139 0.0129 0.0174 0.0158 0.0127 0.0110




2020

117,676,404 | 35,759,357. | 134,967,142 | 31,822,955. | 201,799,845 | 3,989,101.
.15 34 .59 96 .55 56
1.0265 1.0255 1.0433 1.0417 1.0366 1.0349
3.1.
3
2020 2019 2018
16.29% 14._.20% 12.35% 10.79%% 7.10% 6.05%




2020

3.2
3.2.1
A
0.50% 0.03% 1.21% 0.05% -0.71% -0.02%
0.89%% 0.03% 0.63% 0.06% 0.26% -0.03%
3.51% 0.06% 2.97% 0.09% 0.54% -0.03%
14_.99% 0.07% 16.52% 0.07% -1.53% 0.00%
16.29% 0.07% 15.80% 0.07% 0.49% 0.00%
C
0.40% 0.03% 1.21% 0.05% -0.81% -0.02%
0.67% 0.03% 0.63% 0.06% 0.04% -0.03%
3.08% 0.06% 2.97% 0.09% 0.11% -0.03%
13.59% 0.07% 16.52% 0.07% -2.93% 0.00%
14._20% 0.07% 15.80% 0.07% -1.60% 0.00%
3.2.2

10 66



2020

1 2016 8 15 2020 12 31
2 6
3.2.3

KES A —FEIT Faaiesd Iﬂiﬁggﬁfgﬁﬁﬁiﬂﬁﬁﬁﬁ‘—ﬁ [i] Jf1 Ml 25 b 3¢ e A

8.12%
7.22%
6.31%
5.41%
451%
361%
271%
1.80%
0.90%
0.00%

-0.90%

20164 20174 20184 20194 20204

B { {3 T —

11 66



2020

KAEEFalifi—

£ TE T 957 C B B G & P AR S LOR: S B e i e 10 30 e L TR 3l 430 G e i ol 2

5 L
B12%
7.22%
6.31%
A41%
4 51%
361%
271%
1.80%
0.90% '
“ .
0.90%
201649 20174 20184 20194 20204
[P — ST O CIE QLI Wi BP0 — 58 7F 5 CL i L R 2
2016 8 15 2016
3.3
A
10
2020 0.530 6,742,305.88 113,787.61 6,856,093.49
2019 0.435 8,354,996.32 113,596.22 8,468,592.54
2018 0.285 8,137,894.74 124,550.08 8,262,444 .82
1.250 23,235,196.94 351,933.91 23,587,130.85
C
10
2020 0.480 1,403,943.41 62,426.59 1,466,370.00
2019 0.390 143,235.87 7,098.23 150,334.10
2018 0.241 174,721.18 9,536.32 184,257.50
1.111 1,721,900.46 79,061.14 1,800,961.60

4.8

12 66




2020

4.1
4.1.1

31.21%

2020

12

§4
2003 63
1.65
44 .55%
15.15% 4.55%
4 _54%
31 73
100
(LOF)
(LOF)
LOF
500

13 66



2020

FOF

300

FOF 50
1-3
87

FOF

4.1.2

EMBA

(LOF)

2004 9

2016
8 15 - 26

14 66



2020

(LOF)

4.2

4.3
4.3.1

15

66




2020

4.3.2

4.3.3

S%

4.4

4.4.1

2020

3-5 6

11

16 66



2020

4.4.2
2020 12 31 A 1.0265
1.1565 A 3.51%
C 1.0255 1.1376
C 3.08% 2.97%
4.5
2021
4.6

17 66



2020

4.7

4.8

18

66



2020

4.9

2020

9

100%

1

2020

9

4

19

2020 8 27

8,322,463.49

66

2020 9

8,146,249.29



2020

5.1

5.2

5.3

§5

20

66



2020

6.1

§6

(2021)

61399737_B02

6.2

31

2020 12 31

2020

2020

2020

12

21

66




2020

(1

2

3)

“4)

)

17

2021

3

25

22

66




2020

7.1

§7

2020 12 31

2020 12 31 2019 12 31
7.4.7.1 303,675.91 17,261,127.81
95,550.00 513,422.57
5,461.95 9,243.46
7.4.7.2 176,168,700.00 258,741,940.00
176,168,700.00 258,741,940.00
7.4.7.3 - -
7.4.7.4 - -
7.4.7.5 3,036,677.66 5,591,114.95
7.4.7.6 - -
179,610,065.52 282,116,848.79

2020 12 31 2019 12 31
7.4.7.3 - -
25,859,641.21 98,294,069.56
- 16,637,800.87
64,835.25 98,905.48
12,967.03 28,258.69
12,089.89 10,784.84
7.4.7.7 6,404.93 17,196.62
28,757.69 29,413.03
10,608.03 31,321.15

23 66




2020

7.4.7.8 179,000.00 179,000.00
26,174,304.03 115,326,750.24
7.4.7.9 149,504,191.05 159,909,629.92
7.4.7.10 3,931,570.44 6,880,468.63
153,435,761.49 166,790,098.55
179,610,065.52 282,116,848.79
2020 12 31 A 1.0265
c 1.0255 149,504,191.05
A 114,635,250.24 C  34,868,940.81
7.2
2020 1 1 2020 12 31
2020 1 1 2019 1 1
2020 12 31 2019 12 31
8,367,429.04 13,219,764.59
1. 9,412,496.28 10,972,425.56
7.4.7.11 13,930.31 33,563.80
9,146,756.02 10,811,185.29
251,809.95 127,676.47
2. e 943,692.71 1,701,164.63
7.4.7.12 - -
7.4.7.13 943,692.71 1,701,164.63
7.4.7.13.5 - -
7.4.7.14 _ _
7.4.7.15 _ _
7.4.7.16 - -
3. 7.4.7.17
o -1,995,285.44 538,190.64
24 66




2020

4. 13 _”
5. - 74.7.18
6,525.49 7,983.76
2,825,476.12 3,831,708.29
1 7.4.102.1 1,077,034.19 1,362,391.92
2 7.4.102.2 293,207.38 389,254.88
3 741023 130,800.28 50,960.06
4 7.4.7.19 6,467.27 15,253.72
5 1,078,513.39 1,774,515.75
1,078,513.39 1,774,515.75
6 32,253.61 32,131.96
7 7.4.7.20 207,200.00 207,200.00
. 5,541,952.92 9,388,056.30
) 5,541,952.92 9,388,056.30
7.3
2020 1 1 2020 12 31

2020 1

1

2020 12 31

159,909,629.92

6,880,468.63

166,790,098.55

5,541,952.92

5,541,952.92

-10,405,438.87

-168,387.62

-10,573,826.49

69,895,975.03

1,421,800.78

71,317,775.81

-80,301,413.90

-1,590,188.40

-81,891,602.30

-8,322,463.49

-8,322,463.49

25 66




2020

149,504,191.05 3,931,570.44 |  153,435,761.49
2009 1 1 2019 12 31
198,535,006.70 7,253,940.41 |  205,788,947.11
- 9,388,056.30 9,388,056.30
. -38,625,376.78 -1,142,601.44 |  -39,767,978.22
89,164,426.01 2,590,163.53 91,754,589.54
~127,789,802.79 -3,732,764.97 | -131,522,567.76
- -8,618,926.64 -8,618,926.64
159,909, 629.92 6,880,468.63 |  166,790,098.55
7.1 7.4
7.4
7.4.1
“ - [2016]1069
2016 8 15 1,764,632,292.70
26 66




2020

7.4.2

XBRL

27

66

3

80%

5%



2020

7.4.3
2020 12 31

2020

7.4.4

7.4.4.1

7.4.4.2

7.4.4.3

€y

)

7.4.4.4

28 66



2020

@

)

®

7.4.4.5

29 66



2020

€Y)

@

®)

(4)

7.4.4.6

7.4.4.7

30 66



2020

7.4.4.8

7.4.4.9 /()

€Y)

)

®)

(4)

©) /
(©) /C )

Q) /C )

(8) /

€)

7.4.4.10

31 66



2020

7.4.4.11

@

@

®

(4)

®)

7.4.4.12

€Y)

)
®

7.4.4.13

100%

(

[2014]24 )

32

(

66

2015

1



2020

7.4.5

7.4.5.1

7.4.5.2

7.4.5.3

7.4.6

7.4.6.1

2018

1

1

3%

2016

[2016]36

5 1

[2016]46

[2016]70

[2016]140

[2017]56

33 66

2018

1

1



2020

7.4.6.2
2011
2011
7.4.6.3
[2004]78
2004 1 1
[2008]1
7.4.6.4
[2008]132
2008 10 9
7.4.7
7.4.7.1
2020 12 31 2019 12 31
303,675.91 17,261,127.81
1 - -
1-3 - -
3 - -
303,675.91 17,261,127.81
7.4.7.2

34 66




2020

2020 12 31
10,000,000.00 10,014,000.00 14,000.00
166,594,301.15 166,154,700.00 -439,601.15
176,594,301.15 176,168,700.00 -425,601.15
176,594,301.15 176,168,700.00 -425,601.15
2019 12 31
57,072,458.22 57,660,600.00 588,141.78
200,099,797.49 201,081,340.00 981,542.51
257,172,255.71 258,741,940.00 1,569,684.29
257,172,255.71 258,741,940.00 1,569,684.29
7.4.7.3
/
7.4.7.4
7.4.7.4.1
7.4.7.4.2
7.4.7.5
2020 12 31 2019 12 31
61.66 682.53

35

66




2020

52.58

259.23

3,036,560.67

5,590,168.57

2.75

4.62

3,036,677.66

5,591,114.95

7.4.7.6
7.4.7.7
2020 12 31 2019 12 31
6,404.93 17,196.62
6,404.93 17,196.62
7.4.7.8
2020 12 31 2019 12 31
9,000.00 9,000.00
50,000.00 50,000.00
120,000.00 120,000.00
179,000.00 179,000.00
7.4.7.9
2020 1 1 2020 12 31

36 66




2020

129,360,254 .52

129,360,254 .52

44,159,635.36

44,159,635.36

-58,884,639.64

-58,884,639.64

- / - -
/ - -
114,635,250.24 114,635,250.24
c

2020 1 1 2020 31
30,549,375.40 30,549,375.40
25,736,339.67 25,736,339.67
.o -21,416,774.26 -21,416,774.26
- / - -
/ - -

34,868,940.81

34,868,940.81

7.4.7.10

2,249,640.25

3,357,247.82

5,606,888.07

6,162,929.88

-1,600,775.23

4,562,154.65

32,109.86 -303,905.18 -271,795.32
141,580.99 747,650.80 889,231.79
-109,471.13 -1,051,555.98 -1,161,027.11

-6,856,093.49

-6,856,093.49

1,588,586.50

1,452,567.41

3,041,153.91

€
482,190.08 791,390.48 1,273,580.56
1,374,308.48 -394,510.21 979,798.27
58,422.59 44,985.11 103,407.70

37

66




2020

107,086.94 425,482.05 532,568.99
-48,664.35 -380,496.94 -429,161.29
-1,466,370.00 - -1,466,370.00
448,551.15 441,865.38 890,416.53
7.4.7.11
2020 1 1 2020 2009 1 1 2019 12
12 31 31
6,412.85 22,532.47
5,987.16 9,233.36
1,530.30 1,797.97
13,930.31 33,563.80
7.4.7.12
7.4.7.12.1 e
7.4.7.13
7.4.7.13.1
2020 1 1 2020 2019 1 1 2019
12 31 12 31
943,692.71 1,701,164.63
943,692.71 1,701,164.63
7.4.7.13.2 —_—
2020 1 1 2020 2019 1 1 2019
12 31 12 31

312,174,609.63

666,403,480.43

300,991,492.79

649,091,797.53

38

66




2020

10,239,424.13

15,610,518.27

943,692.71

1,701,164.63

7.4.7.13.3

7.4.7.13.4

7.4.7.13.5

7.4.7.14
7.4.7.14.1

7.4.7.15

7.4.7.15.1

7.4.7.15.2

7.4.7.16

7.4.7.17

2020 1 1 2020
12 31

2009 1 1 2019
12 31

-1,995,285.44

538,190.64

-1,995,285.44

538,190.64

39 66




2020

-1,995,285.44 538,190.64
7.4.7.18
2020 1 1 2020 2009 1 1 2019 12
12 31 31
6,525.49 7,983.76
6,525.49 7,983.76
25%
7.4.7.19
2020 1 1 2020 2009 1 1 2019 12
12 31 31
59.00 309.22
6,408.27 14,944.50
6,467.27 15,253.72
7.4.7.20

2020 1 1 2020

2009 1 1 2019

12 31 12 31
50,000.00 50,000.00
120,000.00 120,000.00
36,000.00 36,000.00
1,200.00 1,200.00
207,200.00 207,200.00

40 66



2020

7.4.8

7.4.8.1

7.4.8.2

7.4.9

o)

- )

7.4.10

7.4.10.1

7.4.10.1.1

7.4.10.1.2

2020 1 1 2020

12 31

2019 1 1

2019 12 31

58,062,418.41

100.00%

138,830,152.34

93.14%

41

66




2020

7.4.10.1.3

2020 1 1 2020 12 31
2019 1 1 2019 12 31
535,900,000.00 100.00% 846,300,000.00 100.00%
7.4.10.14
7.4.10.1.5
7.4.10.2
7.4.10.2.1
2020 1 1 2020 12 | 2019 1 1 2019 12
31 31
1,077,034.19 1,362,391.92
111,785.20 127,445 .68
2020 12 0.70% 2020
10 12 0.50%
H=E>< /
H
E
7.4.10.2.2
2020 1 1 2020 12 | 2019 1 1 2019 12
31 31
293,207.38 389,254.88

42

66




2020

2020 10 12 0.20% 2020
10 12 0.10%

H=E>< /

7.4.10.2.3

2020 1 1 2020 12 31

A c
- 37,215.11 37,215.11
- 70,105.44 70,105.44
- 107,320.55 107,320.55

2009 1 1 2019 12 31

A ®
- 12,437.26 12,437.26
- 36,999.46 36,999.46
- 49,436.72 49,436.72
A C 0.40% C
C 0.40%

H=E>=<C /

H C

E C

7.4.10.3 ( )

2020 1 1 2020 12 31

43 66



2020

2019 1 1 2019 12 31
11,365,328.49 | - - - -
( )
7.4.10.4
7.4.10.4.1
7.4.10.4.2
7.4.10.5
7.4.10.5.1
7.4.10.5.2
7.4.10.6
2020 1 1 2020 12 31 2019 1 1 2019 12 31
303,675.91 6,412.85 17,261,127.81 22,532.47
2020 12 31
“ > 2019 12 31
44 66




2020

7.4.10.7
7.4.10.8
95,550.00 2019
93,844.78 2019
2019
2019
7.4.11
10
2020 2020
1 - 0.530| 6,742,305.88 113,787.61/6,856,093.49
9 2 9 2
- - 0.530 6,742,305.88 113,787.61/6,856,093.49
c
10
2020 2020
1 - 0.480] 1,403,943.41] 62,426.591,466,370.00
9 2 9 2
- - 0.480| 1,403,943.41] 62,426.591,466,370.00
7.4.12 2020 12 31
7.4.12.1 /
/

7.4.12.2

45

66




2020

7.4.12.3

7.4.12.3.1
2020 12 31
25,859,641.21
20 2021 1
042000463 99.82 100,000 9,982,000.00
CPOO1 4
20 2021 1
042000407 99.74 10,000 997,400.00
CPOO1 4
16 2021 1
101675005 50.55 100,000 5,055,000.00
MTNOO2 4
20 2021 1
042000357 100.08 140,000 14,011,200.00
CPO03 4
350,000 30,045,600.00
7.4.12.3.2
2020 12 31
7.4.12.4
7.4.13

7.4.13.1

46

66




2020

7.4.13.2

10%

10%

7.4.13.2.1
2020 12 31 2019 12 31
A-1 58,925,200.00 0.00
A-1 0.00 0.00
25,017,500.00 0.00
83,942,700.00 0.00
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4

47 66




2020

2020 12 31

2019 12 31

AAA 12,240,000.00 78,031,600.00
AAA 79,986,000.00 148,393,500.00
0.00 32,316,840.00
92,226,000.00 258,741,940.00
7.4.13.2.5
7.4.13.2.6
7.4.13.3
7.4.13.3.1
7.4.13.4

48 66




2020

7.4.13.4.1
7.4.13.4.1.1
2020 12 31| 6 6 =1 1i=5
303,675.91] - - - - 303,675.91]
95,550.00 - - - - 95,550.00
5,461.95 - - - - 5,461.95
50,474,500.00| 78,650,200.00, 47,044,000.00 - - 176,168,700.00
- - - - 3,036,677.66| 3,036,677.66
50,879,187.86| 78,650,200.00, 47,044,000.00 - 3,036,677.66| 179,610,065.52
25,859,641.21 - - - -l 25,859,641.21
- - - - 64,835.25 64,835.25
- - - - 12,967.03 12,967.03
- - - - 12,089.89 12,089.89
- - - - 6,404.93 6,404.93
- - - - 10,608.03 10,608.03
- - - - 28,757.69 28,757.69
- - - - 179,000.00 179,000.00
25,859,641.21 - - - 314,662.82 26,174,304.03
25,019,546.65| 78,650,200.00, 47,044,000.00 - 2,722,014.84 153,435,761.49
2019 12 31 6 =il 1-5
17,261,127.81 - - - - 17,261,127.81
513,422.57 - - - - 513,422.57
9,243.46 - - - - 9,243.46
- 10,184,000.00| 248,557,940.00 - - 258,741,940.00
- - - - 5,591,114.95 5,591,114.95
17,783,793.84 10,184,000.00] 248,557,940.00 - 5,591,114.95 282,116,848.79
49 66



2020

98,294,069.56

98,294,069.56

- - - 16,637,800.87| 16,637,800.87
- - - 98,905.48 98,905.48
- - - 28,258.69 28,258.69
- - - 10,784.84 10,784.84
- - - 17,196.62 17,196.62
- - - 31,321.15 31,321.15
- - - 29,413.03 29,413.03
- - - 179,000.00 179,000.00

98,294,069.56

17,032,

680.68 115,326,750.24

-80,510,275.72

10,184,000.00

248,557,940.00

-11,441

,565.73| 166,790,098.55

7.4.13.4.1.2
2020 12 31 2019 12 31
27 342,065.57 1,218,622.56
27 -342,065.57 -1,218,622.56
7.4.13.4.2
7.4.13.4.3
7.4.13.4.3.1
2020 12 31 2019 12 31
50 66




2020

%

%

176,168,700.00

114.82

258,741,940.00

176,168,700.00

114.82

258,741,940.00

155.13

7.4.13.4.3.2

7.4.14
7.4.14.1

7.4.14.1.1

7.4.14.1.2
7.4.14.1.2.1
2020 12 31
0.00

0.00

258,741,940.00

7.4.14.1.2.2

7.4.14.1.2.3

7.4.14.2

2019 12 31

51 66

0.00

0.00

176,168,700.00



2020

7.4.14.3

52 66



2020

§8
8.1
%
1 - -
176,168,700.00 98.08
176,168,700.00 98.08
4 - -
5 - -
7 399,225.91 0.22
3,042,139.61 1.69
9 179,610,065.52 100.00
8.2
8.2.1
8.2.2
8.3
8.4
8.4.1 2% 20
8.4.2 2% 20

53 66



2020

8.4.3

8.5
2 - -
10,014,000.00 6.53
4 74,537,000.00 48.58
5 73,928,700.00 48.18
6 17,689,000.00 11.53
7 - -
8 - -
9 - -
10 176,168,700.00 114.82
8.6
20
1 012003369 150,000 15,013,500.00 9.78
SCPO01
20
2 042000407 150,000 14,961,000.00 9.75
CPOO1
20
3 042000357 140,000 14,011,200.00 9.13
CPO03
16
4 101664038 200,000 12,634,000.00 8.23
MTNOO1
5 1480058 |14 600,000 12,240,000.00 7.98
8.7
8.8

54 66




2020

8.9

8.10

8.10.1

8.10.2

8.10.3

8.11
8.11.1

8.11.2

8.11.3

5,461.95

3,036,677.66

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

3,042,139.61

8.11.4

55 66




2020

8.11.5

8.11.6

56 66



2020

89
9.1
)
181 | 633,343.92 | 102,439,306.85 89.36% 12,195,943.39 | 10.64%
91 | 383,175.17 | 26,313,513.50 75.46% 8,555,427.31 | 24.54%
272 | 549,647.76 | 128,752,820.35 86.12% 20,751,370.70 | 13.88%
9.2
A 0.00 0.00%
C 0.00 0.00%
0.00 0.00%
9.3
A
C
0
A 0
C 0
0

57 66




2020

810

2016 £8 A 15 H

1,674,892,896.97

89,739,395.73

129,360,254 .52

30,549,375.40

44,159,635.36

25,736,339.67

58,884,639.64

21,416,774.26

nn

114,635,250.24

34,868,940.81

58

66




2020

811
11.1

11.2

11.2.1

11.2.2

11.3

11.4

11.5

50,000.00

11.6

11.7
11.7.1

59

66



2020

R lkRr Rk, |RP |,

11.7.2

[2007]48

<1998>29

58,062,418.41

100.00%

535,900,000.00

100.00%

60

66




2020

11.8

20200 1 8
1
5 2020 1
2019 4 17
3 2019 2020 1
17
2020 1
4
17
2020
2020 1
5
31
2020 3
6
13
2020 3
7
17
g 2020 3
2019 25
9 2020 4
2020 1 22
2020 2020 4
10
22
2020 4
11
2019 27
2019 2020 4
12
27
2020 5 7
13

61 66




2020

2020 5

14
21
2020 6 3
15
2020 6 3
16
2020 6
17
10
2020 6
18
15
2020 6
19
29
2020 7
20
2020 2 21
2020 2020 7
21
21
2020 8 6
22
2020 8 8
23
2020 8
24 2020 1
28
2020 8
25
2020 29
2020 2020 8
26
29

62 66




2020

2020 8
27 A
31
2020 8
28 C
31
2020 8
29
31
2020 9
30
2020 9
31
2020 9
32
2020 9
33
2020 9
34
2020 9
35
26
2020 9
36
30
2020 9
37
30
2020 9
38
30
2020 9
39
30
2020 9
40

30

63

66




2020

2020 10
41
27
2020 10
42
2020 3 28
2020 2020 10
43
3 28
2020 11
44
4
2020 12
45
16
2020 12
46
29
2020 12
47 2020 2

31

64

66




2020

§12

12.1 20%
20%

12.2

65 66



2020

§13

13.1

13.2

13.3

http://www.cxfund.com.cn

2021 3 30

66 66



