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§2
2.1
004806
004806
2018 2 6
14,227,939.20
2.2
*70%+ 500
*30%
2.3

021-61009999

010-66105799

zhouyg@cxfund.com.cn

custody@icbc.com.cn

4007005566

95588

021-61009800

010-66105798
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200120

100140

2.4

www . cxfund.com.cn
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55
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2020

83
3.1
2018 2 6
3.1.1 2020 2019 (
)-2018 12
31
12,573,919.15 1,173,926.40 -5,912,085.39
-3,702,268.02 24,179,904.83 -10,754,981.23
-0.1036 0.1182 -0.0526
-9.91% 11.63% -5.37%
7.70% 12.48% -5.26%
3.1.2 2020 2019 2018
2,101,871.39 -4,738,158.99 -10,754,981.23
0.1477 -0.0232 -0.0526
16,329,810.59 218,010,759.17 193,830,854.34
1.1477 1.0656 0.9474
3.13 2020 2019 2018
14.77% 6.56% -5.26%
1
2
3
3.2
3.2.1
7.54% 0.69% 1.78% 0.35% 5.76% 0.34%
13.04% 0.85% 3.24% 0.43% 9.80% 0.42%
7.70% 1.15% 8.80% 0.47% ~1.10% 0.68%
14.77% 0.82% |  15.08% 0.46% -0.31% 0.36%
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2018 2 6 2018
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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
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FOF
300
FOF 50
1-3
87
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2016
2020 8
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18
2018 2 2020 8 20
14
24
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1

11 60




2020

4.2

4.3
4.3.1
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4.3.2
4.3.3
4.4
4.4.1
2020
CXo
4.4.2
2020 12 31
7.70%
4.5
2020

2020

13

S%

1.1477 1.1477

8.80%
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2020

7.1

§7

2020 12 31

2020 12 31 2019 12 31
74.7.1 8,925,848.43 44,013,141.58
7,544 .99 4,686.39
3,093.44 63,748.70
7472 7,771,924.20 173,679,920.26
7,771,924.20 173,679,920.26
7.4.7.3 - -
7474 - -
- 996,725.71
7.4.7.5 854.91 9,016.39
7.4.7.6 - -
16,709,265.97 218,767,239.03

2020 12 31 2019 12 31
7.4.7.3 - -
320.00 -
20,335.30 274,156.00
2,711.40 36,554.15
13,556.90 182,770.69
7477 298,031.78 88,499.02

19

60




2020

7478 44,,500.00 174,500.00
379,455.38 756,479.86
7.47.9 14,227,939.20 204,585,835.57
7.4.7.10 2,101,871.39 13,424,923.60
16,329,810.59 218,010,759.17
16,709,265.97 218,767,239.03
2020 12 31 1.1477
14,227,939.20
7.2
2020 1 1 2020 12
2020 1 1 2019 1 1
2020 12 31 2019 12 31
-2,069,932.74 30,866,436.81
1. 98,599.82 1,619,844.56
7.47.11 96,603.38 270,179.78
- 132,893.52
1,996.44 1,216,771.26
2. - 14,107,561.98 6,240,613.82
7.47.12 14,095,094.16 3,222,900.07
7.47.13 - -43,811.20
7.47.135 - -
7.47.14 - -
7.47.15 - -
7.47.16 12,467.82 3,061,524.95
3. <<_= 7.47.17
-16,276,187.17 23,005,978.43
4' 13 _,’ - —
5. <e_7> 7.47.18 92.63 -
1,632,335.28 6,686,531.98

20

60




2020

1 7.4.10.2.1 613,851.28 3,118,097.90
2 7.4.10.2.2 81,846.85 415,746.41
3 7.4.10.2.3 409,234.11 2,078,731.85
4 7.4.7.19 468,863.04 880,659.82
5 - -
6 - -
7 7.4.7.20 58,540.00 193,296.00
) -3,702,268.02 24,179,904.83
) -3,702,268.02 24,179,904.83

7.3

2020 1 1 2020 12 31
2020 1 1 2020 12 31

204,585,835.57

13,424,923.60

218,010,759.17

-3,702,268.02

-3,702,268.02

-190,357,896.37

-7,620,784.19

-197,978,680.56

136,712.80

6,009.70

142,722.50

-190,494,609.17

-7,626,793.89

-198,121,403.06

14,227,939.20

2,101,871.39

16,329,810.59

2019 1

1 2019 12
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2020

204,585,835.57

-10,754,981.23

193,830,854.34

24,179,904.83

24,179,904.83

204,585,835.57 13,424,923.60 |  218,010,759.17
7.1 7.4
7.4
7.4.1
( s & ,,)
( (X3 ,,)
“ *7) [2017]643
204,585,835.57
( ) ( ) (@18) 00013
2018 2 6
22 60
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(
) (
) (
)
( )
30%-80%
S ( )
><70%+ 500 ><30%
7.4.2
( “ )
7.4.3
2020 12 31 2020
7.4.4
7.4.4.1
11 12 31
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7.4.4.2

7.4.4.3

D

2)

7.4.4.4
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7.4.4.5

D

2)

3)

4)

7.4.4.6

7.4.4.7

25 60



2020

7.4.4.8

7.4.4.9

7.4.4.10

/(

26

1.50%

0.20%

1.00%

60
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7.4.4.11

1) 1

100%

2)

3)

4)

5)

7.4.4.12

7.4.4.13

D

( )> ( [2017]6 )

2) (

[2017]13 ) (ANAC) (

[2013]13 )

3) < 2015 1
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> ( [2014]24 )
( )
7.4.5
7.4.5.1
7.4.5.2
7.4.5.3
7.4.6
[2008]1
2008 9 18
[2012]85
2019 78
[2015]101
[2016]36
[2016]140
[2017]56 [2017]90
1) ( )
3%
2)
3)
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1 (1 )
1 (1) 50%
1 20%
4) 0.10% C )
7.4.7
7.4.7.1
2020 12 31 2019 12 31
8,925,848.43 44,013,141.58
1 - -
1-3 - -
3 - -
8,925,848.43 44,013,141.58
7.4.7.2

2020 12 31
5,885,028.78 7,771,924.20 1,886,895.42
5,885,028.78 7,771,924.20 1,886,895.42
2019 12 31

29 60




2020

155,516,837.67

173,679,920.26

18,163,082.59

155,516,837.67

173,679,920.26

18,163,082.59

7.4.7.3
7.4.7.4
7.4.7.4.1
7.4.7.4.2
7.4.7.5
2020 12 2019 12 31
850.11 8,985.59
3.40 2.10
1.40 28.70
854.91 9,016.39
7.4.7.6

30




2020

7.4.7.7
2020 12 31 2019 12 31
298,031.78 88,499.02
298,031.78 88,499.02
7.4.7.8
2020 12 31 2019 12 31
4,500.00 4,500.00
40,000.00 50,000.00
- 120,000.00
44,500.00 174,500.00
7.4.7.9
2020 1 1 2020 il
204,585,835.57 204,585,835.57
136,712.80 136,712.80
.o -190,494,609.17 -190,494,609.17
- / - -
/ - -
14,227,939.20 14,227,939.20
() )
7.4.7.10

-4,738,158.99

18,163,082.59

13,424,923.60

12,573,919.15

-16,276,187.17

-3,702,268.02

-5,136,867.30

-2,483,916.89

-7,620,784.19

31

60



2020

14,142 .26

-8,132.56

6,009.70

-5,151,009.56

-2,475,784.33

-7,626,793.89

2,698,892.86 -597,021.47 2,101,871.39
7.4.7.11
2020 1 1 2020 12 | 2019 1 1 2019 12
31 31
94,799.17 255,555.06
1,110.48 14,077.26
693.73 547.46
96,603.38 270,179.78
7.4.7.12
7.4.7.12.1 —_
2020 1 1 2020 (2019 1 1 2019
12 31 12 31
232,589,660. 74 355,206,981.80
218,494,566.58 351,984,081.73
14,095,094.16 3,222,900.07
7.4.7.13
7.4.7.13.1
2020 1 1 2020 12 | 2019 1 1 2019 12
31 31
- -43,811.20
32 60




2020

- -43,811.20
7.4.7.13.2 —_—
2020 1 1 2020 12 | 2019 1 1 2019 12
31 31
- 10,474,070.00
- 10,212,811.20
- 305,070.00
- -43,811.20
7.4.7.13.3 e
7.4.7.13.4 o
7.4.7.13.5
7.4.7.14
7.4.7.14.1
7.4.7.15
7.4.7.15.1 e
7.4.7.15.2 o
7.4.7.16
2020 1 1 2020 2009 1 1 2019 12
12 31 31
12,467.82 3,061,524.95

33 60




2020

12,467.82 3,061,524.95
7.4.7.17
2020 1 1 2020 2009 1 1 2019 12
12 31 31
1. -16,276,187.17 23,005,978.43
 — -16,276,187.17 23,005,978.43
2. - -
3. - -
-16,276,187.17 23,005,978.43
7.4.7.18
2020 1 1 2020 12
2009 1 1 2019 12 31
31
92.63 -
92.63 -
7.4.7.19
2020 1 1 2020 12 2009 1 1 2019 12
31 31
468,863.04 880,659.82
468,863.04 880,659.82

34 60




2020

7.4.7.20
2020 1 1 2020 12 2009 1 1 2019 12
31 31
40,000.00 50,000.00
- 120,000.00
18,000.00 22,500.00
540.00 796.00
58,540.00 193,296.00
7.4.8
7.4.8.1
7.4.8.2
7.4.9
’,)
s & ,3
s & ,’)
35 60




2020

7.4.10

7.4.10.1
7.4.10.1.1

7.4.10.1.2

7.4.10.1.3

7.4.10.1.4

7.4.10.1.5

7.4.10.2
7.4.10.2.1

1

31

2009 1 1 2019 12
31

613,851.28

3,118,097.90

170,039.42

683,104.10

><1.50%—+

7.4.10.2.2

x 1.50%

31

2009 1 1 2019 12
31

415,746.41
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2020

x 0.20%

= ><0.20%—=

7.4.10.2.3
2020 1 1 2020 12 31
139,285.03
180,613.47
59,257.74
379,156.24
2009 1 1 2019 12 31
1,017,881.09
712,456.57
283,492.48
2,013,830.14
1 ><1.00%
= >=<1.00%—=
7.4.10.3 ( )
( )
7.4.10.4
7.4.10.4.1
7.4.10.4.2

37 60




2020

7.4.10.5
7.4.10.5.1

7.4.10.5.2

7.4.10.6

2020 1 1 2020 12 31
2009 1 1 2019 12 31

8,925,848.43 94,799.17 44,013,141.58 255,555.06

1 [y 7
2020 12 31 7,544 .99 (2019 12

31 4,686.39 )

7.4.10.7

7.4.10.8

7.4.11

7.4.12 2020 12 31

7.4.12.1 /

7.4.12.2

38 60



2020

7.4.12.3
7.4.12.3.1

7.4.12.3.2

7.4.12.4

7.4.13

7.4.13.1

7.4.13.2

39

60



2020

10%

10%

7.4.13.2.1

7.4.13.2.2

7.4.13.2.3

7.4.13.2.4

7.4.13.2.5

7.4.13.2.6

7.4.13.3

7.4.13.3.1

40
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2020

7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
6
2020 12 6 1 1-5
31
8,925,848.43 - - - 8,925,848.43
7,544 .99 - - - 7,544 .99
3,093.44 - - - 3,093.44
- - - 7,771,924 .20 7,771,924 .20
- - - 854.91 854.91
8,936,486.86 - - 7,772,779.11  16,709,265.97
- - - 320.00 320.00
- - - 20,335.30 20,335.30
- - - 2,711.40 2,711.40
- - - 13,556.90 13,556.90

41
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2020

_ _ - 298,031.78 298,031.78
_ _ i 44,,500.00 44,500.00
_ _ - 379,455.38 379,455.38
8,936,486.86 - - 7,393,323.73  16,329,810.59
6 5
2019 12 . 1-5
31
44,013,141.58 - - - 44,013,141.58
4,686.39 - - - 4,686.39
63,748.70 - - - 63,748.70
- - - 173,679,920.26 173,679,920.26
_ _ - 996,725.71 996,725.71
_ _ - 9,016.39 9,016.39
44,081,576.67 - - 174,685,662.36 218,767,239.03
_ _ - 274,156.00 274,156.00
_ _ i 36,554.15 36,554.15
_ _ - 182,770.69 182,770.69
_ _ i 88,499.02 88,499.02
_ ] _ 174,500.00 174,500.00
_ ] _ 756,479.86 756,479.86
44,081,576.67 - - 173,929,182.50 218,010,759.17
7.4.13.4.1.2
7.4.13.4.2
42 60



2020

7.4.13.4.3

VaR (Value at Risk)

12
7.4.13.4.3.1
2020 31 2019 12 31
%
o
7,771,924.200  47.59 173,679,920.26 79.67
7,771,924.200  47.59 173,679,920.26 79.67
7.4.13.4.3.2
2020 12 2019 12
31 31
2019 12 -349,084.77 -6,484,590.22
2.97%)
950%
2019
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2020

7.4.14
@
@

(0)
(1)
2020 12 31
7,771,924.20 2019 12

31 173,679,920.26

(i)

D)

)

44 60



2020

§8

8.1
%
7,771,924.20 46.51
7,771,924.20 46.51
8,933,393.42 53.46
3,948.35 0.02
16,709,265.97 100.00

8.2

8.2.1

C 5,182,166.00 31.73
D - -
E - -
F 824,968.00 5.05
G 308,805.00 1.89
H - -
1 - -
J 192,000.00 1.18
K - -
L - -
M 751,737.60 4.60
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2020

N - -
0 - -
) - -
Q 512,247.60 3.14
R - -
S - -

7,771,924.20 47.59

8.2.2

8.3

1 600132 8,300 987,617.00 6.05
2 600426 25,000 932,500.00 5.71
3 603259 5,580 751,737.60 4.60
4 300760 1,600 681,600.00 4.17
5 002390 80,000 678,400.00 4.15
6 600276 6,000 668,760.00 4.10
7 300601 3,000 523,500.00 3.21
8 300015 6,840 512,247.60 3.14
9 603233 5,300 415,255.00 2.54
10 002727 12,300 409,713.00 2.51
11 000423 9,900 383,229.00 2.35
12 688016 1,300 326,560.00 2.00
13 002352 3,500 308,805.00 1.89
14 601601 5,000 192,000.00 1.18
8.4
8.4.1 2% 20
1 603369 8,541,545.00 3.92
2 002475 3,999,960.00 1.83
3 603160 3,987,047.00 1.83
4 002304 3,177,329.00 1.46

46 60




2020

5 300253 2,997,534.17 1.37
6 300454 2,981,476.00 1.37
7 002460 2,794,140.33 1.28
8 603960 2,793,905.00 1.28
9 300750 2,777,438.92 1.27
10 002859 2,697,385.00 1.24
11 300373 2,694,959.00 1.24
12 300078 2,596,162.95 1.19
13 603881 1,994,822.00 0.92
14 002920 1,799,414.00 0.83
15 002212 1,698,960.00 0.78
16 601689 1,499,179.00 0.69
17 002185 999,416.00 0.46
18 600438 999,005.00 0.46
19 300015 998,730.00 0.46
20 300348 998,204.00 0.46
8.4.2 2% 20
1 300601 16,375,602.00 7.51
2 600309 15,234,434.00 6.99
3 603345 14,143,876.40 6.49
4 603259 13,335,820.92 6.12
5 600519 10,634,013.00 4.88
6 002044 10,416,886.32 4.78
7 300760 10,402,775.16 4.77
8 002507 9,665,532.71 4.43
9 002697 9,552,048.08 4.38
10 600276 9,506,587.06 4.36
11 000596 9,007,735.00 4.13
12 300144 8,246,570.85 3.78
13 603708 7,976,997.56 3.66
14 603866 7,967,576.60 3.65
15 603027 7,745,586.80 3.55
16 300383 7,327,291.12 3.36

60




2020

17 603369 6,949,440.00 3.19

18 000786 4,218,512.00 1.94

19 603160 3,753,937.00 1.72

20 002475 3,687,167.00 1.69
8.4.3

68,862,757.69

232,589,660.74

8.5

8.6

8.7

8.8

8.9

8.10
8.10.1
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2020

8.10.2

8.11
8.11.1

8.11.2

8.11.3

8.12
8.12.1

8.12.2

8.12.3

3,093.44

854.91

O oINfOOjOl | W|IN|F

3,948.35

®
—
N
o

8.12.5

49
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2020

8.12.6
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2020

9.1
()

1,383 10,287.74 0.00 0.00% 14,227,939.20 100.00%

9.2
0.00 0.00%

9.3
0
0
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2020

§10

20182 H6H

204,585,835.57

204,585,835.57

136,712.80

190,494,609.17

14,227,939.20

52
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2020

811

11.1

11.2
11.2.1

11.2.2

11.3

11.4

2020 12 2

11.5

40,000.00

11.6

53
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2020

11.7
11.7.1

164,571,448.98

54.59%

136,809.09

65.29%

136,880,969.45

45.41%

72,723.67

34.71%

54
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<1998>29

[2007]48




2020

11.7.2
7,000,000.00 100.00%
11.8
1 2020 1 17
2019 4
5 2020 1 17
2019
3 2020 2020 1 31
4 2020 2 4
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2020

5 2020 3 13
6 2020 3 17
7 2020 3 25
2019
8 2020 4 1
9 2020 4 3
10 2020 2020 4 10
1

2020 4 22
1 2020 1

2020 4 22
12 2020

2020 4 27
13 2019

2020 4 27
14 2019
15 2020 6 3
16 2020 6 3
17 2020 6 10
18 2020 6 15
19 2020 6 29

56
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2020

20 2020 , 2020 7 21
21 2020 2020 7 21
22 2020 8 6

23 2020 8 8

24 2020 8 19
o5 2020 8 21
26 2020 8 21
97 2020 2020 8 29
)8 2020 2020 8 29
29 2020 8 31
30 2020 8 31
31 2020 9 26
32 2020 10 27
33 2020 . 2020 10 28
34 2020 . 2020 10 28
35 2020 11 4

57

60




2020

36 48 2020 11 30
37 48 2020 11 30
38 2020 11 30
39 2020 11 30
40 2020 11 30
A1 2020 12 16
4 2020 12 29
43 2020 12 29

58
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2020

§12
12.1 20%
20%
2020 1
1
100,022,500.00 0.00 | 100,000,000.00 | 22,500.00 0.16%
2020 3
2
12.2

59

60




2020

§13

13.1

13.2

13.3

http://www.cxfund.com.cn

2021 3 30
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