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2008 12L 29

M
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E A
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2.4
2
k ! www . cxfund.com.cn
) 68 9'Q
28 9
2.5
C M C Z 17
 J A E A E
M 68 9'Q
8§83 !
3.1 |
k (2023 1t 1 -2023 6L 30 )
3.1.1 k
C E A
= Kk -792,329.54 12,276.08 493,311.07
.k 1,287,881.04 32,090.94 2,150,265.15
£ LI 0.0044 0.0258 0.0076
e kg 0.33% 2.34% 0.71%
Kk 1.08% 1.39% 1.33%
3.1.2 k v kv (2023 6L 30 )
k v -3,641,566.68 2,398.71 8,885,268.70
k v -0.0112 0.0262 0.0372
k v 427 ,864,602.80 100,199.56 255,133,597.21
k v 1.315 1.096 1.068
3.1.3 kv | kv (2023 6L 30 )
151.33% 25.09% 16.93%
1 =2k 2 k
2 k 2 k 2 k
2 M

IN




2023

k

3 k v
3.2
3.2.1 k
C
-0.30% .23% 0.57% .08% | -0.87% 0.15%
-0.98% .20% 1.26% .08% | -2.24% 0.12%
1.08% .22% 2.71% .08% | -1.63% 0.14%
-1.72% 27% 2.83% .10% | -4.55% 0.17%
8.71% .37% 11.65% 12% | -2.94% 0.25%
151.33% .52% 89.91% 4% | 61.42% | -0.22%
E
-0.27% .24% 0.57% .08% | -0.84% 0.16%
-0.63% 21% 1.26% .08% | -1.89% 0.13%
1.39% .23% 2.71% .08% | -1.32% 0.15%
-1.35% 27% 2.83% .10% | -4.18% 0.17%
9.59% 37% 11.65% L12% | -2.06% 0.25%
25.09% -40% 32.75% L13% | -7.66% 0.27%
A
-0.28% .25% 0.57% .08% | -0.85% 0.17%
-0.84% 21% 1.26% .08% | -2.10% 0.13%
1.33% .23% 2.71% .08% | -1.38% 0.15%
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2023 1t

2023 6L 30

2 kv

2023 6L 30

v

2022 12L 31

6.4.7.1

37,994,995.63

16,026,685.96

1,994,573.03

13,399,203.63

184,171.89

92,468.55

6.4.7.2

718,051,962.97

609,284,363.98

126,372,433.11

99,938,360.50

591,679,529.86

509,346,003.48

6.4.7.3

6.4.7.4

6.4.7.5
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£ 6.4.7.6 - -
f 6.4.7.7 - -
4,664,752.74 -
2,493.86 3,467.67
6.4.7.8 - -
762,892,950.12 638,806,189.79
2 kv v
2023 6L 30 12L 31
k - -
6.4.7.3 - -
50,979,030.91 125,032,123.26
26,316,358.95 -
2,474.41 1,007.36
392,748.69 314,152.33
112,213.90 89,757.81
8 140,310.02 101,146.69
735,656.40 728,428.89
6.4.7.9 1,115,757.27 376,158.16
79,794 ,550.55 126,642,774.50
6.4.7.10 564,441,009.03 433,891,666.90
6.4.7.11 - _
w 6.4.7.12 118,657,390.54 78,271,748.39
683,098,399.57 512,163,415.29
762,892,950.12 638,806,189.79
-~ 2023 6L 30 C 1.315 E
1.096 1.068 564,441,009.03
C 325,415,722.84 E 91,454.82 A
238,933,831.37
6.2
2 k 2023 1t 1 2023 6L 30
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2k k
2023 1t 1 2023 | 2022 1t 1 2022
6L 30 6L 30

8,189,465.84 -40,794,207.51

142,103.22 123,906.12

6.4.7.13 139,430.78 122,483.46

2,672.44 1,422.66

4,265,610.86 -10,124,310.87

6.4.7.14 -8,923,379.23 -23,772,029.99

6.4.7.15 12,266,993.77 13,152,096.67

6.4.7.16 - -

6.4.7.17 - -

.4.7.18 - -

6.4.7.19 921,996.32 495,622.45

6.4.7.20 3,756,979.52 -30,977,760.60

6.4.7.21 24,772.24 183,957.84

4,719,228.71 7,315,935.06

6.4.10.2.1 2,395,386.59 3,757,421.36

6.4.10.2.2 684,410.96 1,073,548.98
6.4.10.2.3 769,877.84
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8 6.4.7.23 109,747.06 112,389.68
. 3,470,237.13 -48,110,142.57
) 3,470,237.13 -48,110,142.57
3,470,237.13 -48,110,142.57
6.3
2 k 2023 1L 1 2023 6L 30
2 k
2023 1Lt 1 2023 6L 30
w
k k v
433,891,666.90 - 78,271,748.39 512,163,415.29
. - - - -
k 2
) - - - -
2 k k
433,891,666.90 - 78,271,748.39 512,163,415.29
2 k
o 130,549,342.13 - 40,385,642.15 170,934,984.28
- - 3,470,237.13 3,470,237.13
2k
130,549,342.13 - 36,915,405.02 167,464,747.15
1.
321,086,092.50 - 69,536,956.67 390,623,049.17
2.
-190,536,750.37 - -32,621,551.65 | -223,158,302.02
2
M - - - -
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2 k k v
564,441,009.03 - 118,657,390.54 683,098,399.57
k
2022 1t 1 2022 6L 30
w
k k v 1,329,250,973.7
910,136,551.53 - 419,114,422.17
0
\ _ _ _ _
k 2
l _ _ _ _
2k Kk 1,329,250,973.7
910,136,551.53 - 419,114,422.17
0
2 k
‘o -165,141,986.43 -| -235,305,626.09 | -400,447,612.52
- - -48,110,142 .57 -48,110,142 .57
2k
-165,141,986.43 - -74,403,537.79 | -239,545,524.22
1.
339,286,093.90 - 115,035,998.86 454 ,322,092.76
2.
-504,428,080.33 -| -189,439,536.65 | -693,867,616.98
2 k

-112,791,945.73

-112,791,945.73
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P 744,994 ,565.10 - 183,808,796.08 928,803,361.18
* 6.1 6.4
i !
6.4
6.4.1 2
. )
“ " [2008]1252 S
S M 2008
122t 29 | 819,356,829.46 *
k [} M x |
M M
M
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C E S
A 2019 11t 19 *
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S M k 8
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M
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k k
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20 53




2023

k

6.4.2

6.4.3
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6.4.6.2
5 [2016]36
2016 5L 1
a
S [2016]46 :
x | M
a
5 [2016]70 | 3
x |
a
$ [2016]140
. .
5 [2017]56 M
3 2018 1l 1
w
L $
[2017]90
6.4.6.3
$ 2011
d
6.4.6.4
$ [2004]78
2004 1t 1
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$ [2005]103 f
$ [2008]1
f
6.4.6.5
$ [2005]103 f
$ [2008]132
M 2008 10t 9
$ [2012]85
2013 1t 1
k 1 L 1 L
1t 1 1
k 25%
$ [2015]101
2015 9L 8
k 1
6.4.7
6.4.7.1
2 k
2023 6L 30

37,994,995.63

37,988,528.45

6,467.18
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37,994,995.63

6.4.7.2
2 kv
2023 6L 30
2
125,600,983.00 - | 126,372,433.11 771,450.11
294,413,373.36 3,111,107.51 | 297,554,299.95 29,819.08

290,008,554.63

2,629,229.91

294,125,229.91

1,487,445.37

584,421,927.99

24

5,740,337.42
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6.4.7.6 £
6.4.7.6.1
2 ) k
6.4.7.7 £
6.4.7.7.1 £
2 2 k
6.4.7.8
2 2 k
6.4.7.9
2 k v
2023 6L 30
922,154.71
920,804.71
1,350.00
9,300.00
24,795.19
159,507.37
1,115,757.27
6.4.7.10
C
2 k
2023 1t 1 2023 6L 30
v 221,977,938.47 221,977,938.47
LI 173,638,761.97 173,638,761.97
LI S -70,200,977.60 -70,200,977.60
/ - -
/ - -
2 k - -
2 k wo_m - -
2 k v

325,415,722 .84

325,415,722 .84

E
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2023 1t 1 2023 6L 30

1,573,474.44 1,573,474.44
90,844.57 90,844.57
-1,572,864.19 -1,572,864.19
91,454.82 91,454.82
A
2 k
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-38,508.98 -111,646.74 -150,155.72
3,147.10 6,028.33 9,175.43
-41,656.08 -117,675.07 -159,331.15
2,398.71 6,346.03 8,744.74
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6.4.7.

19

10,875,624.94
) 1,391,368.83
12,266,993.77
6.4.7.15.2
6- 30
970,124,419.46
R 950,744,824.04
17,967,246.20
20,980.39
1,391,368.83
6.4.7.15.3
6.4.7.15.4
6.4.7.16
6.4.7.16.1
6.4.7.17
6.4.7.17.1
6.4.7.18
6.4.7.18.1
6.4.7.18.2
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2023 1t 1 2023 6L 30
921,996.32
f
921,996.32
6.4.7.20
2 k
2023 1t 1 2023 6L 30
1. 3,756,979.52
450,816.14
3,306,163.38
2. -
£ -
3. -
3,756,979.52
6.4.7.21
2 k
2023 1L 1 2023 6L 30
24,736.63
35.61
24,772.24
2 M M k 7
. 25% 75%
6.4.7.22
2 2 k
6.4.7.23
2 k
2023 1t 1 2023 6L 30
24,795.19
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59,507.37
18,000.00
7,444 .50
109,747.06
6.4.8 M
6.4.8.1 M
2 M
6.4.8.2
6.4.9
6.4.9.12 k
2 k
6.4.9.22* k
M ( ") x ! x !
M ( ") x
M ( ") x !
! d
6.4.10* k k
6.4.10.1
6.4.10.1.1
2 2 k k M
6.4.10.1.2
2 2 k k w
6.4.10.1.3
2 2 k k w
6.4.10.1.4¢
L) 2 k k w £
6.4.10.1.5
2 2 k k M
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6.4.10.2
6.4.10.2.1
2 k k
2023 1t 1 2023 6 | 2022 1t 1 2022
L 30 6L 30
k 2,395,386.59 3,757,421.36
x | 284,381.61 310,380.14
M 0.70%
L L L
= x 0.70%/
6.4.10.2.2
2k k
2023 1L 1 2023 6 | 2022 1t 1 2022
L 30 6L 30
k 684,410.96 1,073,548.98
M 0.20%
L L L
= x 0.20%/
6.4.10.2.3 Y
2 k
% 2023 1t 1 2023 6L 30
k 8
@ E ‘ A

424,066.70 2,720.72_
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2023 k

11,259.67

11,259.67

64.99

64.99

1,054,078.24

16,643.94

1,070,722.18

0.40%

H=Ex

6.4.10.3

2

6.4.10.4
6.4.10.4.1

6.4.10.4.2

6.4.10.5
6.4.10.5.1

6.4.10.5.2

6.4.10.6

k

o}

k

k v

2 C E

2023 1t 1 2023 6L 30

2022 1t 1

k

2022 6- 30

k v k

k v

k

37,994,995.63

69,634.34

49,998,631.27

57,606.45
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2023

M 2023 6L 30
2022 6L 30

6.4.10.7 k

2 2 k k w k
6.4.10.8

2 2 k k
6.4.11

2 k 2 w
6.4.12k v 2023 6L 30 2 M
6.4.12.1 / kv M

2 ) k v w M / k v M
6.4.12.2k v M

2 ) k v w M
6.4.12.3k v !
6.4.12.3.1 !

2 2 k v !
6.4.12.3.2 !

2 kv 2023 6L 30 - !
50,979,030.91 2023 7L 3 k 2 k

!
6.4.12.4k v

2 2 k v
6.4.13
6.4.13.1 I
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. S
S | )
Ue
M
S
6.4.13.2
w
2 2
2 M
] 2
2
0% * M
10%
2 M
o 2
6.4.13.2.1
2 kv "
2023 6L 30 2022 12t 31
A-1 - -
A-1 = -
w 182,417,988.86 40,734,695.89
182,417,988.86 40,734,695.89

k

34 53
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2

35

53

6.4.13.2.2 k

2 2 k
6.4.13.2.3 k

2 2 k
6.4.13.2.4 k

. 2 kv v
2023 6L 30 2022 12L 31
AAA 165,865,143.70 325,611,437.59
AAA 124,789,025.20 142,999,870.00
w 118,607,372.10 -
409,261,541.00 468,611,307.59

w
6.4.13.2.5 k

2 ) k
6.4.13.2.6 k

2 ) k
6.4.13.3

T
2
T

6.4.13.3.1 k "




2023 k

q
6.4.13.4
W T
T
6.4.13.4.1
2
6.4.13.4.1.1
k
2023
6/ 6 L 6 L -1 1-5 5
30
37,994,995.63 - - - - 37,994,995.63
1,994,573.03 - - - - 1,994,573.03
184,171.89 - - - - 184,171.89
129,202,365.15370,339,801.38 81,115,022.9211,022,340.41126,372,433.11718,051,962.97

2,493.86

2,493.

86

4,664,752.74

4,664,752.

4

169,376,105.70

370,339,801.38

81,115,022.92

11,022,340.41

131,039,679.71

762,892,950.

12

2,474 .41

2,474

.41
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2023 k

92,468.55

92,468.

55

332,583,778.01 73,189,508.21103,572,717.26 - 99,938,360.50609,284,363.98
- - - - 3,467.67 3,467.67
362,102,136.15 73,189,508.21103,572,717.26 -1 99,941,828.17/638,806,189.79
- - - - 1,007.36 1,007.36
- - - - 314,152.33 314,152.33
- - - - 89,757.81 89,757.81
125,032,123.26 - - - -125,032,123.26
- - - - 101,146.69 101,146.69
- - - - 728,428.89 728,428.89
- - - - 376,158.16 376,158.16
125,032,123.26 - - - 1,610,651.24(126,642,774.50
237,070,012.89 73,189,508.21103,572,717.26 -1 98,331,176.93512,163,415.29
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2023 k

6.4.13.4.1.2
2022 12t
k v 2023 6L 30
31
27
-1,778,117.43 -1,379,501.32
27
1,778,117.43 1,379,501.32
6.4.13.4.2
w el. 2
M «>
6.4.13.4.3 T
T |
T 2
T M
2 T k
VaR(Value at Risk) Y i
6L 30 2 T
6.4.13.4.3.1 T
39 53




2023 k

718,051,962.97 105.12 609,284 ,363.98 118.96
6.4.13.4.3.2 T "
95% T
v 2022 12t
kv 2023 6L 30
31
VaR 0.83%(2022 12t
-5,678,644.12 -4,507,028.62
31 VaR 0.88%)
VaR T M
D - 2 M 95%
2 M 2022 S
6.4.14
6.4.14.1
M
D w
6.4.14.2
6.4.14.2.1
2 k v \Y
2023 6L 30 2022 12t 31

192,961,639.80

163,932,317.13

525,090,323.17

445,352,046.85
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2023 k

718,051,962.97

609,284,363.98

6.4.14.2.2

2

6.4.14.3

2 2

6.4.14.4

2 M

6.4.15M
6.4.15.1

6.4.15.2

7.1k v

§7

%

41

126,372,433.11
126,372,433.11

53
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2023 k

8 4,851,418.49 0.64
9 762,892,950.12 100.00
2 X 2 2 \
7.2 k v
7.2. k v
%
A - - -
B - -
C 95,015,715.07 13.91
D < - -
E 19,147,756.00 2.80
F 2,143,102.00 0.31
G - -
H - -
I 4,840,372.04 0.71
J 3,922,488.00 0.57
K 1,303,000.00 0.19
L - -
M - -
N < - -
0 § - -
p - -
Q - -
R - -
S - -
126,372,433.11 18.50
7.2. k v
2
7.3 \' M
%

1 300054 278,769 6,893,957.37 1.01
2 600970 492,700 6,281,925.00 0.92
3 603688 48,800 5,555,392.00 0.81
4 300617 138,000 5,402,700.00 0.79
5 601390 665,000 5,040,700.00 0.74

42

53




2023

k

6 605117 32,100 4,800,555.00 0.70
7 600587 132,400 4,677,692.00 0.68
8 603050 273,400 4,404,474.00 0.64
9 600557 154,200 4,234,332.00 0.62
10 000999 67,000 4,064,220.00 0.59
11 600129 67,200 3,997,728.00 0.59
12 601800 366,300 3,996,333.00 0.59
13 603986
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2023

k

6 300124 9,995,860.00 1.95
7 601318 9,676,874.00 1.89
8 600570 9,657,589.00 1.89
9 300146 9,639,513.00 1.88
10 000333 9,458,250.40 1.85
11 600859 8,557,095.50 1.67
12 600309 8,466,584.00 1.65
13 002532 8,367,717.00 1.63
14 000768 8,030,218.00 1.57
15 688439 7,962,728.89 1.55
16 600587 7,827,430.05 1.53
17 000001 7,612,070.00 1.49
18 688777 7,576,782.37 1.48
19 002180 7,491,568.00 1.46
20 600519 7,435,588.79 1.45
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582,100,001.25

548,665,403.94

7.5k v
%
1 68,603,689.97 10.04
2 - -
3 10,230,194.52 1.50
4 162,361,403.29 23.77
5 k 151,374,375.96 22.16
6 k 132,520,659.43 19.40
7 66,589,206.69 9.75
8 - -
9 - -
10 591,679,529.86 86.62
7.6k v
%
21
1 102100183 500,000 51,420,986.30 7.53
MTNOO1
2 019638 20 09 367,000 37,560,077.07 5.50
3 019688 22 23 307,000 31,043,612.90 4.54
4 149429 21 01 300,000 30,574,413.70 4.48
5 188161 21 01 300,000 30,297,701.92 4.44
7.7k v M
2 2 w M
7.8 k v
2 2 w
7.9k v £
2 2 w M ¢
7.10 k v &
7.10.1% k
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7.10.2% k k

k) 2 k v w k

7.11

7.11.1 2 k 0O é
k 2 M 2023 3L 16

M M
2023 24 é M M
w
w w
" ,
2 ) PN w
2

f
Kk [y w O eé

7.11.2
k 2

7.11.3k v I
1 184,171.89
2 4,664,752.74
3 -
4 -
5 2,493.86
6 -
7 -
8 -
9 4,851,418.49
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k

7_11_4k \' M k
%

1 113056 12,981,095.22 1.90
2 123096 5,013,352.28 0.73
3 113569 4,337,981.33 0.64
4 113060 22 3,848,785.05 0.56
5 110089 3,266,508.49 0.48
6 113017 3,196,550.43 0.47
7 127006 2,988,081.60 0.44
8 113054 2,748,323.74 0.40
9 127063 2,587,311.82 0.38
10 118023 2,000,345.86 0.29
11 113024 S 1,696,579.79 0.25
12 118012 1,313,214.85 0.19
13 113021 1,312,306.78 0.19
14 123107 1,282,335.44 0.19
15 113662 792,145.89 0.12
16 127054 713,683.87 0.10

7.11.5k v
2 2 k v

7.11.6

§8 M

8.1k v
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8.2k v M e
M %
C 20,540.92 0.01
M
s E 0 0.00
A 0 0.00
20,540.92 0.00
8.3k v M2
M
A C 0
E 0
M e
A 0
0
C 0
L3
E 0
A 0
0
§9
C E A
819,356,829.46 - -
L 29
* k K 221,977,938.47 1,573,474.44 | 210,340,253.99
* k 173,638,761.97 90,844.57 | 147,356,485.96
* k 70,200,977.60 1,572,864.19 | 118,762,908.58
L) k - - -
2 k kv

325,415,722.84

91,454.82

238,933,831.37
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8§ 10
10.1
k M
10.2
10.2.1
[y
10.2.2
[y
10.3
®
10.4
® w
10.5
®
10.6 é
10.6.1 é
' k w &
10.6.2 é
' k )
10.7 M
10.7.1
k
(D) D)
1 423,672,569.07 37.47 267,464 .59 32.06
1 307,236,949.55 27.17 255,413.49 30.61
1 202,980,763.50 17.95 128,140.43 15.36
1 120,438,919.06 10.65 112,166.07 13.44
1 76,436,204.01 6.76 71,187.73 8.53
1
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)
() ()
176,480,631.86 | 12.64 - - - _
473,738,623.77 | 33.94 | 2,204,368,000.00 | 35.19 - -
429,083,949.44 | 30.74 | 3,034,497,000.00 | 48.44 - -
24,126,617.36 | 1.73 - - - _
292,492,314.09 | 20.95| 1,024,957,000.00 | 16.36 - -
[ - - - - - -
M
10.8
k
2022
1 2023 1L 20
4
M
2 2022 2023 1L 20
L
3 L ) 2023 3L 13
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2022
4 2023 3L 31
M
5 2023 3L 31
2022
M
M
6 x| 2023 4L 20
2023
7 1 2023 4L 21
M
8 2023 2023 4L 21
M
M
9 x | k 2023 5L 25
8§ 11
11.1 20%
2 k w M M 20%
11.2
2 k w
§12 &
12.1 @&
1
2
3
4
5
6 M T
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12.2

12.3¢
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