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83
31
3.1.1 (2021 1 2021 6 30 )
27,668,923.97
31,862,359.91
0.0172
1.61%
1.62%
3.1.2 (2021 6 30 )
140,092,003.45
0.0680
2,222,073,644.20
1.0790
3.1.3 (2021 6 30 )
37.41%
1
2
3
3.2
321
0.17% 0.01% |  -0.04% 0.03% 0.21% -0.02%
0.88% 0.01% 0.45% 0.03% 0.43% -0.02%
1.62% 0.02% 0.65% 0.04% 0.97% -0.02%
2.29% 0.03% |  -0.20% 0.06% 2.49% -0.03%
14.83% 0.08% 4.53% 0.07% 10.30% 0.01%
37.41% 0.59% 0.45% 0.07% 36.96% 0.52%
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4.4
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2021
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6.1

§ 6

2021 6 30

2021 6 30 2020 12 31
6.4.6.1 7,569,868.70 1,384,511.39
- 2,382.28
5,393.32 4,686.65
6.4.6.2 2,643,902,700.00 2,214,529,025.00
2,623,871,700.00 2,184,510,025.00
20,031,000.00 30,019,000.00
6.4.6.3 - -
6.4.6.4 - 10,000,135.00
6.4.6.5 30,053,539.18 29,820,649.20
200,025,870.35 33,210.06
6.4.6.6 - -
2,881,557,371.55 2,255,774,599.58

2021 6 30 2020 12 31
6.4.6.3 - -
658,094,052.86 181,634,407.54
3,684.97 1,158.89
830,413.55 767,570.02
166,082.71 153,513.99
6.4.6.7 41,363.63 19,165.86
168,232.83 72,419.03
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52




2021

81,635.97 30,427.58
6.4.6.8 98,260.83 189,000.30
659,483,727.35 182,867,663.21
6.4.6.9 2,059,418,177.21 1,952,337,690.16
6.4.6.10 162,655,466.99 120,569,246.21
2,222,073,644.20 2,072,906,936.37
2,881,557,371.55 2,255,774,599.58
30 1.0790 2,059,418,177.21
6.2
2021 2021 30
2021 1 1 2020 1 1
2021 6 30 2020 6 30
40,047,450.56 49,424,246.55
1. 34,400,806.90 37,107,543.90
6.4.6.11 45,436.67 134,464.97
33,329,101.90 36,562,508.65
376,034.35 143,677.86
650,233.98 266,892.42
2. ‘o 1,389,425.74 10,536,624.41
6.4.6.12 - -
6.4.6.13 1,389,425.74 10,536,624.41
6.4.6.13.5 - -
6.4.6.14 - -
6.4.6.15 - -
6.4.6.16 - -
3. “ -7 16.4.6.17
4,193,435.94 1,721,617.01
4. 1 _" - -
5. .o 6.4.6.18 63,781.98 58,461.23
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8,185,090.65 9,449,372.70

1 6.4.9.2.1 4,911,041.44 4,333,387.31
2 6.4.9.2.2 982,208.33 866,677.50
3 - -
4 6.4.6.19 41,442.76 20,374.10
5 2,032,907.07 4,024,450.23
2,032,907.07 4,024,450.23

6 90,916.89 88,606.08
7 6.4.6.20 126,574.16 115,877.48
31,862,359.91 39,974,873.85
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52
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2020 1 1 2020 6 30
1,811,798,268.71 55,603,424.50 | 1,867,401,693.21
- 39,974,873.85 39,974,873.85
L -187,380,127.23
20 52
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38,117,092.11 38,138,000.00 20,907.89
2,579,602,149.39 2,585,733,700.00 6,131,550.61
2,617,719,241.50 2,623,871,700.00 6,152,458.50

20,000,000.00 20,031,000.00 31,000.00
2,637,719,241.50 2,643,902,700.00 6,183,458.50
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/
6.4.6.4
6.464.1
6.4.6.4.2
6.4.6.5
2021 6 30
517.76
29,667,949.67
385,069.59
2.16
30,053,539.18
6.4.6.6
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6.4.6.7
2021 6 30
41,363.63
41,363.63
6.4.6.8
2021 6 30
0.68
9,000.00
29,752.78
59,507.37
98,260.83
6.4.6.9
20210 1 1 2021 6 30
1,952,337,690.16 1,952,337,690.16
356,384,864.83 356,384,864.83
(" ) -249,304,377.78 -249,304,377.78
- / - -
/ - -
() - -
2,059,418,177.21 2,059,418,177.21
) )
6.4.6.10

103,729,406.96

16,839,839.25

120,569,246.21
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27,668,923.97

4,193,435.94

31,862,359.91

8,693,672.52

1,530,188.35

10,223,860.87

22,415,966.77

3,604,595.68

26,020,562.45

-13,722,294.25

-2,074,407.33

-15,796,701.58

140,092,003.45

22,563,463.54

162,655,466.99
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2,906,554,005.95

42,924,274.49
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1. 4,193,435.94
_— 4,181,435.94
- 12,000.00
2. -
3. -
4,193,435.94
6.4.6.18
2021 1 1 2021 6 30
63,763.35
18.63
63,781.98
7 25%
6.4.6.19
2021 1 1 2021 6 30
80.01
41,362.75
41,442.76
6.4.6.20
2021 1 1 2021 6 30

27

52




2021

29,752.78

59,507.37
17,730.00
19,584.01
126,574.16

6.4.7
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6.4.8
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6.49.1

64911

6.49.1.2

2021 1 1 2021 6 30 2020 1 1 2020 6 30
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78,556,369.54 100.00% 186,230,391.55 82.72%
6.49.1.3
2021 1 1 2021 6 30 2020 1 1 2020 6 30
280,000,000.00 100.00% 5,074,000,000.00 100.00%
6.49.14
6.49.1.5
6.4.9.2
6.49.2.1
2021 1 1 2021
0 0 o 2020 1 1 2020 6 30
30
4,911,041.44 4,333,387.31
176,471.91 70,736.63
x 0.50%
= x 0.50%+
6.49.2.2
2021 1 1 2021 6 30 2020 1 1 2020 6 30
982,208.33 866,677.50
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6.4.9.3

6.49.4
6.494.1
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6.4.9.5
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6.4.9.6

x 0.10%
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2021 1 1
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6 30
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2021 1 1 2021 6 30

21
042100107 300000 30000000
cp001
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6.4.9.8
6.4.10
6.4.11 2021 6 30
64111 /
6.4.11.1.1
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21
6 7
012102383
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2021

190203 19 03 2021 6 100.78 260,000 | 26,202,800.00
19
101901061 2021 7 101.04 200,000 | 20,208,000.00
MTNOO3
21
102100672 2021 7 100.47 251,000 | 25,217,970.00
MTNOO1
19
091900018 01 2021 7 101.04 300,000 | 30,312,000.00
20
012004327 2021 7 100.44 200,000 | 20,088,000.00
SCP005
20
042000483 CPOOL 2021 7 100.58 200,000 | 20,116,000.00
210201 21 01 2021 7 100.06 | 1,100,000 | 110,066,000.00
21
012100296 2021 7 100.36 300,000 | 30,108,000.00
SCPOO1
210202 21 02 2021 6 100.09 | 1,000,000 | 100,090,000.00
19
101901088 2021 7 101.09 300,000 | 30,327,000.00
MTNOO1
19
101900712 2021 7 100.81 200,000 | 20,162,000.00
MTNOO1
210210 21 10 2021 2 99.36 741,000 | 73,625,760.00
18
101800398 2021 7 103.17 300,000  30,951,000.00
MTNOO2

32

52




2021

6.4.12

6.4.12.1

6.4.12.2

10%

10%
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2021

641221

2021 6 30 2020 12 31
A-1 397,260,500.00 101,061,400.00
A-1 0.00 0.00

973,093,200.00 670,637,020.00
1,370,353,700.00 771,698,420.00
6.412.2.2
2021 6 30 2020 12 31
A-1 20,031,000.00 30,019,000.00
A-1 0.00 0.00
0.00 0.00
20,031,000.00 30,019,000.00
A-1 AAA
6.412.2.3
2021 6 30 2020 12
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6.4.12.2.5

6.4.12.2.6

6.4.12.3

6.442.3.1

6.4.1231

35
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2021

2021 6| 6 6 -1 1-5 5
30
7,569,868.70 - - - - 7,569,868.70
5,393.32 - - - - 5,393.32
741,857,000.00 863,195,200.00 777,580,500.00 261,270,000.00 - 2,643,902,700.00
- - - -| 30,053,539.18 30,053,539.18
- - - -| 200,025,870.35  200,025,870.35
749,432,262.02| 863,195,200.00 777,580,500.00 261,270,000.00, 230,079,409.53 2,881,557,371.55
658,094,052.86 - - - -|  658,094,052.86
- - - - 3,684.97 3,684.97
- - - - 830,413.55 830,413.55
- - - - 166,082.71 166,082.71
- - - - 41,363.63 41,363.63
- - - - 81,635.97 81,635.97
- - - - 168,232.83 168,232.83
- - - - 98,260.83 98,260.83
658,094,052.86 - - -l 1,389,674.49  659,483,727.35
91,338,209.16| 863,195,200.00] 777,580,500.00 261,270,000.00, 228,689,735.04 2,222,073,644.20
2020
6 -1 -5 5
12 31
1,384,511.39 - - - - 1,384,511.39
2,382.28 - - - - 2,382.28
4,686.65 - - - - 4,686.65
939,948,660.00 371,069,400.00 690,237,965.00 213,273,000.00 - 2,214,529,025.00
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10,000,135.00

10,000,135.00

29,820,649.20

29,820,649.20

33,210.06

33,210.06

951,340,375.32

371,069,400.00

690,237,965.00

213,273,000.00

29,853,859.26

2,255,774,599.58

181,634,407.54

181,634,407.54

1,158.89

1,158.89

37

52

767,570.02
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6.4.12.4.3

VaR (Value at Risk)

6 30
6412431
2021 6 30 2020 12 31
%
%
2,623,871,700.00 118.08  2,184,510,025.00 105.38
20,031,000.00 0.90 30,019,000.00 1.45
2,643,902,700.00 118.98  2,214,529,025.00 106.83
6.4.12.4.32
6.4.13
@
@

38 52
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(b)

2021 6 30

2,623,902,700.00

(i)

Giii)

20,000,000.00

)

39

52

20,000,000.00

20,000,000.00
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§ 7

7.1
%
1 - -
2,643,902,700.00 91.75
2,623,871,700.00 91.06
20,031,000.00 0.70
7,569,868.70 0.26
230,084,802.85 7.98
2,881,557,371.55 100.00
7.2
721
7.2.2
7.3
7.4
741 2% 20
7.4.2 2% 20
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2021

7.4.3

7.5
1 91,224,000.00 4.11
2 - -
3 652,876,000.00 29.38
461,096,000.00 20.75
4 53,396,500.00 2.40
5 1,250,269,700.00 56.27
6 576,105,500.00 25.93
7 - -
8 - -
9 - -
10 2,623,871,700.00 118.08
7.6
1 210201 21 01 1,100,000f 110,066,000.00 4.95
2 210210 21
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52




2021

7.8

7.9

7.10

7.10.1

7.10.2

7.10.3

7.11

7111

2020 12 25

2020 67

42 52
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4880

7.11.2

7.11.3
1 5,393.32
2 -
3 -
4 30,053,539.18
5 200,025,870.35
6 -
7 -
8 -
9 230,084,802.85

7114

7115

7.11.6
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2021

§8
8.1
()

1,886 1,091,950.25 | 2,041,421,309.83 | 99.13% 17,996,867.38 0.87%

8.2
0.00 0.00%

8.3
0
0

44 52
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§9

2016

10

26

203,547,549.55

1,952,337,690.16

356,384,864.83

249,304,377.78

2,059,418,177.21
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2021

§ 10

10.1

10.2
10.2.1
2021 1 25

2021 4 28

10.2.2

10.3

10.4

10.5

10.6

10.7
10.7.1

46
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2021

1998 29

2007 48

52

47



2021

10.7.2

78,556,369.54

100.00%

280,000,000.00

100.00%

48

52




2021

10.8
1 2021 1 14
2020
2 2021 1 22
4
3 2021 1 22
2020 4
4 2021 1 26
28
5 2021 3 2
28
6 2021 3 2
7 2021 3 2
8 2021 3 2
9 2021 3 2
10 2021 3 13
49 52




2021

11 2021 3 16
12 2021 3 26
2020
13 2021 3 30
14 2021 3 30

2020
15 2021 3 31
2021
16 1 2021 4 21
17 2021 4 21
2021
18 2021 1 2021 4 28
19 2021 4 30
20 2021 6 22
21 2021 6 29

50 52




2021

§ 11

111 20%
20%
2021 1
1 2021 | 1,530,841,963.08 0.00 0.00 | 1,530,841,963.08 74.33%
6 30

11.2

51

52
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§ 12

121

12.2

12.3

https://www.cxfund.com.cn

2021 8 31

52 52



