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
519941
2016 3 9
13,080,202.75
A C
A C
519941 519940
5,280,610.85 7,799,591.90
2.2
1
2
3
4
5
6
7
8
2.3




2021

021-61009999

010-66105799

zhouyg@cxfund.com.cn

custody@icbc.com.cn

4007005566

95588

021-61009800

010-66105798

68 9 55
68
9 55
200120 100140

2.4

www . cxfund.com.cn

55

68 9

2.5

17




2021

§3

3.1
A c
3.1.1 (021 1 1 - 2021 (021 1 1 -
6 30 ) 2021 6 30 )
52,044.85 34,344.99
113,023.50 116,032.44
0.0144 0.0121
1.38% 1.17%
1.37% 1.16%
3.1.2 (2021 6 30 )
-9,641.26 -21,205.17
-0.0018 -0.0027
5,423,072.96 8,002,309.40
1.0270 1.0260
3.1.3 (2021 6 30 )
19.44% | 16.84%
1
2
3
3.2
3.2.1
A
0. 18% 0.02% |  0.18% 0.03% 0.00% -0.01%
0.77% 0.03% 1.23% 0.03% ~0.46% 0.00%
1.37% 0.03% 2.19% 0.04% -0.82% -0.01%
1.86% 0.03% 2.84% 0.05% -0.98% -0.02%
13.52% 0.08% |  14.46% 0.06% -0.94% 0.02%

52




2021

19.44% 0.07% 21.17% 0.06% -1.73% 0.01%
C
0.15% 0.02% 0.18% 0.03% -0.03% -0.01%
0.66% 0.03% 1.23% 0.03% -0.57% 0.00%
1.16% 0.03% 2.19% 0.04% -1.03% -0.01%
1.45% 0.03% 2.84% 0.05% -1.39%% -0.02%
12.14% 0.08% 14 _46% 0.06% -2.32% 0.02%
16.84% 0.07% 21.17% 0.06% -4.33% 0.01%

3.2.2

8.55%

6.41%

4.28%

2.14%

0.00%

2020-05-23
2020-08-27

|

2020-12-014}--

2021-03-07 -

2021-06-114—

&

T

X

N

N

<

2016-03-0847

2016-06-131}
2016-09-17

2016-12-22

2017-03-28

2017-07-02 -

2017-10-06 (-

018-01-104

2

| 2018-04-1 6]

2018-07-21 {}---

| [ 2018-10-254}-—

2019-01-28{}---

2019-05-054{---

2019-08-084{---

2019-11-13
2020-02-17 {}---

|
g
:
%’
:
=
:
3

:
:
é‘:
=

52




2021

1 2006 3 9 2021 6 30

10 52



2021

4.1
4.1.1

31.21%

2021

6

§4

15.15%
4 _54%

30

(LOF)

(LOF)

500

2003 63

1.65

44 .55%

4.55%

76

100

LOF

52



2021

FOF

300

FOF 50
1-3
87

FOF

4.1.2

EMBA

(LOF)

2020 3 2
- 27 2004 9

12 52



2021

(LOF)

4.2

4.3
4.3.1

13

52




2021

4.3.2
S%
4.4
4.4.1
2021
10Y 3.10% 3.27% 10Y 3.50%
3.75%
10Y 3.10% 10Y 3.50%
4.4.2
2021 6 30 A 1.0270
1.1860 A 1.37%
C 1.0260 1.1628
C 1.16% 2.19%
4.5
2021
M2
5
CPI PPI



2021

4.6

4.7
A
10 0.326
300,388.05
C
10 0.283

2021 4 21 2021 4 21
228,780.90 71,607.15
2021 4 21 2021 4 21
98,666.00 199,250.56

52



2021

4.8

2018

297,916.56

100%

3 30

2018

6

26

52



2021

§5
5.1

5.2

5.3

2021

52



2021

6.1

§6

2021 6 30

2021 6 30 2020 12 31
6.4.6.1 1,344,233.09 96,721.06
59,135.69 368,711.58
1,159.56 1,071.34
6.4.6.2 11,747,500.00 25,548,619.60
11,747,500.00 25,548,619.60
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2021 6 30| 6 6 -1 1-5 5
1,344,233.09 - - - - 1,344,233.09
59,135.69 - - - - 59,135.69
1,159.56 - - - - 1,159.56
10,927,900.00 819,600.00 - - -| 11,747,500.00
- - - -l 306,037.78 306,037.78
12,332,428.34 819,600.00 - -l 306,037.78 13,458,066.12
- - - - 7,721.99 7,721.99
- - - - 2,206.29 2,206.29
- - - - 2,630.32 2,630.32
- - - - 454.78 454.78
- - - - 753.39 753.39
- - - -l 18,916.99 18,916.99
- - - -l 32,683.76 32,683.76
12,332,428.34 819,600.00 - -| 273,354.02] 13,425,382.36
2020 12 =il 1-5
31
96,721.06 - - - - 96,721.06
368,711.58 - - - - 368,711.58
1,071.34 - - - - 1,071.34
9,487,934.60 6,768,250.00 8,363,035.00 929,400.00 -| 25,548,619.60
- - - -| 642,713.73 642,713.73
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6,000,000.00 - - -| 52,771.22| 6,052,771.22
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