2021

2021 6 30

2021 8 31



2021

1.1

2021

1

1

§1

2021

6

52

30

2021

8

27



2021

1.2
§1

§2

§3

§4

§5

§6

1.1

1.2

2.1

2.2

23

24

2.5

3.1

32

4.1

4.2

43

4.4

4.5

4.6

4.7

4.8

5.1

5.2

53

6.1

6.2

6.3




2021

§7

§8

89

§10

§11

6.4

7.1

7.2

7.3

7.4

7.5

7.6

7.7

7.8

7.9

7.10

7.11

8.1

8.2

8.3

10.1

10.2

10.3

10.4

10.5

10.6

10.7

10.8

11.2

41

41

41

41

41

42

42

42

42

43

43

43

45




2021

§12

12.1

12.2

12.3




2021

§2

2.1
519973
2013 11 29
242,780,815.40
A C
cX A X C
519973 519972
231,489,629.64 11,291,185.76
2.2
><1.3+1.1%
1 2 3
6 7 (
x 1.3+1.1%
2.3

021-61009999

010-66105799

zhouyg@cxfund.com.cn

custody@icbc.com.cn

4007005566

95588

021-61009800

010-66105798

68 9

55

68




2021

9

55

200120

100140

2.4

www . cxfund.com.cn

68
55

2.5

17

52




2021

§3
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A c
3.1.1 (021 1 1 -2021 (021 1 1 -
6 30 ) 2021 6 30 )
2,599,479.87 55,802.53
5,783,731.95 256,503.94
0.0241 0.0178
2.31% 1.71%
2.44% 2.24%
3.1.2 (2021 6 30 )
5,105,314.05 181,300.09
0.0221 0.0161
242,252,375.16 11,749,512.20
1.0465 1.0406
3.1.3 (2021 6 30 )
64.63% | 59. 60%
1
2
3
3.2
3.2.1
A
0.234 0.03% |  0.25% 0.0L% -0.02% 0.02%
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6.1

§6

2021 6 30

2021 6 30 2020 12 31
6.4.6.1 466,054 .38 1,502,103.57
575,451.06 760,901.52
6,908.99 1,027.50
6.4.6.2 334,063,300.00 351,869,915.30
334,063,300.00 351,869,915.30
6.4.6.3 - -
6.4.6.4 - -
6.4.6.5 6,243,746.85 4,563,444 .68
6.4.6.6 - -
341,355,461.28 358,697,392.57

2021 6 30 2020 12 31
6.4.6.3 - -
87,025,542.96 51,019,834.97
2,905.29 5,913.53
125,021.34 155,425.73
20,836.88 25,904.29
3,856.07 8,304.95
6.4.6.7 11,435.99 11,784.24
37,504.11 46,008.35
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38,128.12 349.41
6.4.6.8 88,343.16 169,000.00
87,353,573.92 51,442,525.47
6.4.6.9 242,780,815.40 286,812,656.83
6.4.6.10 11,221,071.96 20,442,210.27
254,001,887.36 307,254,867.10
341,355,461.28 358,697,392.57
2021 6 30 A 1.0465
C 1.0406 242,780,815.40
A 231,489,629.64 C  11,291,185.76
6.2
2020 1 1 2021 6 30
2021 1 1 2020 1 1
2021 6 30 2020 6 30
7,908,157.93 11,097,540.99
1. 6,739,648.79 10,331,742.22
6.4.6.11 19,927.73 37,771.44
6,650,574.32 10,293,970.78
69,146.74 -
2. .7 -2,219,289.03 3,276,590.13
6.4.6.12 - -
6.4.6.13 -2,219,289.03 3,276,590.13
6.4.6.13.5 - -
6.4.6.14 - -
6.4.6.15 - -
6.4.6.16 - -
3. 6.4.6.17
o 3,384,953.49 -2,512,944.54
4. 13 _11 - -
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2,844.68 2,153.18
1,867,922.04 2,966,073.77
] 6.4.92.1 792,119.04 962,584.88
2 64922 132,019.86 160,430.78
3 6.4.92.3 30,414.91 49,763.90
4 6.4.6.19 7,597.43 3,308.94
5 779,014.36 1,649,677.99
779,014.36 1,649,677.99
6 20,570.67 36,711.57
7 6.4.6.20 106,185.77 103,595.71
. 6,040, 235.89 8,131,467.22
B 6,040,235.89 8,131,467.22
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2021 1 1 2021 6 [2020 1 1 2020 6 30
30
792,119.04 962,584 .88
65,895.95 131,945.84
0.60%
= ><0.60%/
6.4.9.2.2
2021 1 1 2021 6 [2020 1 1 6 30
30
132,019.86 160,430.78
0.10%
= ><0.10%/
6.4.9.2.3
2021 1 1 2021 6 30
A C
- 1,279.07 1,279.07
- 15,707.83 15,707.83
- 16,986.90 16,986.90
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- 4.371.78 4,371.78
- 20,525.48 20,525.48
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A C
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( )
6.4.9.4
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6.4.9.5
6.4.9.5.1
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466,054.38 13,239.75 1,500,090.70 14,654.79
2021 6 30 575,451.06
(2020 6 30 1,838,351.70 )
6.4.9.7
6.4.9.8
6.4.10
A
10
2021 2021
1 2 8 |- 2 8 0.50012,620,020.33] 567,723.34{13,187,743.67
- 0.500{12,620,020.33 567,723.3413,187,743.67
C
10
2021 2021
1 - 0.500f 571,656.87, 581,232.581,152,889.45
2 8 2 8
- 0.5000 571,656.87] 581,232.581,152,889.45
6.4.11 2021 6 30
6.4.11.1 /
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6.4.11.2

6.4.11.3
6.4.11.3.1
2021 6 30
38,025,542.96
16 2021 7
101659041 101.57 200,000 20,314,000.00
MTNOO1 6
21 2021 7
102100292 101.25 100,000 10,125,000.00
MTNOO1 5
21 2021 7
102100301 100.81 37,000 3,729,970.00
MTNOO4 5
20 2021 7
102002037 101.33 58,000 5,877,140.00
MTNOO2 6
395,000 40,046,110.00
6.4.11.3.2
2021 6 30
49,000,000.00 2021 7 1 2021 7 22
6.4.11.4
6.4.12
6.4.12.1
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10%

10%

6.4.12.2.1
2021 6 30 2020 12 31
A-1 0.00 0.00
A-1 0.00 0.00
10,035,000.00 0.00
10,035,000.00 0.00
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6.4.12.2.2

6.4.12.2.3
6.4.12.2.4
2021 6 30 2020 12 31
AAA 118,302,600.00 106,921,800.00
AAA 175,539,700.00 144,029,115.30
30,186,000.00 100,919,000.00
324,028,300.00 351,869,915.30
6.4.12.2.5
6.4.12.2.6
6.4.12.3
6.4.12.3.1
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6.4.12.4
6.4.12.4.1
6.4.12.4.1.1
2021 6 6 6 -1 1-5 5
30
466,054.38 - - - - 466,054.38
575,451.06 - - - - 575,451.06
6,908.99 - - - - 6,908.99
55,110,700.00, 34,268,500.00 207,848,100.00, 36,836,000.00 -| 334,063,300.00
- - - - 6,243,746.85 6,243,746.85
56,159,114.43 34,268,500.00, 207,848,100.00 36,836,000.00 6,243,746.85 341,355,461.28
87,025,542.96 - - - -|  87,025,542.96
- - - - 2,905.29 2,905.29
- - - - 125,021.34 125,021.34
- - - - 20,836.88 20,836.88
- - - - 3,856.07 3,856.07
- - - - 11,435.99 11,435.99
- - - - 38,128.12 38,128.12
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- - - 4 37,504.11 37,504.11
- - - | 88,343.16 88,343.16
87,025,542.96 - - 4| 328,030.96 87,353,573.92
-30,866,428.53 34,268,500.00 207,848,100.00 36,836,000.00 5,915,715.89 254,001,887.36
2020 12 -1 1-5
31
1,502,103.57 - - - - 1,502,103.57
760,901.52 - - - - 760,901.52
1,027.50 - - - - 1,027.50
1,856,015.30 37,763,000.00 255,106,900.00 57,144,000.00 -| 351,869,915.30
- - - -| 4,563,444.68  4,563,444.68
4,120,047.89 37,763,000.00 255,106,900.00| 57,144,000.00 4,563,444.68 358,697,392.57,
51,019,834.97 - - - | 51,019,834.97
- - - - 5,913.53 5,913.53
- - - | 155,425.73 155,425.73
- - - 4| 25,904.29 25,904.29
- - - - 8,304.95 8,304.95
- - - 4 11,784.24 11,784.24
i - - - 349.41] 349.41]
- - - | 46,008.35 46,008.35
- - - 4 169,000.00 169,000.00
51,019,834.97 - - | 422,690.500 51,442,525.47
-46,899,787.08 37,763,000.00| 255,106,900.00 57,144,000.00 4,140,754.18 307,254,867.10
6.4.12.4.1.2
2021 6 30 2020 12 31
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27

1,944,628.14

3,034,113.47

27

-1,944,628.14

-3,034,113.47

6.4.12.4.2

6.4.12.4.3

VaR (Value at Risk)

6 30
6.4.12.4.3.1
2021 6 30 2020 12 31
%
%

334,063,300.00f 131.52 351,869,915.30 114.52

334,063,300.00f 131.52 351,869,915.30 114.52
6.4.12.4.3.2
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€Y)
(@)

(0)
(1)
2021 6 30

334,063,300.00

(i)

D)

)

40 52



2021

§7

7.1
%
1 - -
2 - -
3 334,063,300.00 97.86
334,063,300.00 97.86
4 - -
7 1,041,505.44 0.31
6,250,655.84 1.83
9 341,355,461.28 100.00
7.2
7.2.1
7.2.2
7.3
7.4
7.4.1 2% 20
7.4.2 2% 20
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7.5

1 - -

2 - -

3 30,186,000.00 11.88

30,186,000.00 11.88

4 168,022,300.00 66.15

5 10,035,000.00 3.95

6 125,820,000.00 49.54

7 - -

8 - -

9 - -

10 334,063,300.00 131.52
7.6

1 101659041 | 16 MTNOO1 200,000 20,314,000.00 8.00

2 210205 21 05 200,000 20,250,000.00 7.97

3 102002066 20 MTNO10A 200,000 20,216,000.00 7.96

4 101662088 16 MTNOO2 200,000 19,924,000.00 7.84

5 112977 19 01 170,000 17,069,700.00 6.72
7.7
7.8

7.9

42
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7.11
7.11.1

4880
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7.11.2

7.11.3

6,908.99

6,243,746.85
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6,250,655.84

7.11.4

7.11.5

7.11.6
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§8

8.1
()
315 | 734,887.71 | 217,306,689.28 93.87% 14,182,940.36 6.13%
246 | 45,899.13 0.00 0.00% 11,291,185.76 | 100.00%
561 | 432,764.38 | 217,306,689.28 89.51% 25,474,126.12 | 10.49%
8.2
A 1,798.18 0.00%
C 0.00 0.00%
1,798.18 0.00%
8.3
0
0
0
0
0
0
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89

2013 11 A 29 H

205,068,134.62

97,977,007.09

263,754,869.77

23,057,787.06

828,381.72

931,439.56

33,093,621.85

12,698,040.86

231,489,629.64

11,291,185.76
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2021 1 25

2021 4 28

10.2.2
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2007 48

85,541,911.75

100.00%

917,500,000.00

100.00%
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10.8
2021 1
1
14
5 2021 1
2020 4 22
3 2020 2021 1
22
2021 1
4
26
2021 1
5 2021 1
28
2021 2
6
2021 2
7
2021 3
8
2021 3
9
2021 3
10
2021 3
11
16
12 2021 3
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2020 2021
14
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2021
15
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16
2021 1 21
2021 2021
17
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2021
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2021
19

22

50

52




2021

§11

111 20%
20%

2021 1

1 1 2021 | 99,761,858.67 0.00 0.00 | 99,761,858.67 41.09%
6 30
2021 2

2 23 2021 | 49,700,795.23 0.00 0.00 | 49,700,795.23 20.47%
6 30
2021 2

3 23 2021 | 49,700,795.23 0.00 | 978,090.76 | 48,722,704.47 20.07%
6 30

11.2
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12.2
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2021 8 31
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