2023

2023 6 30

2023 8 31



2023

1.1

2023

1

1

§1

2023

6

30

48

2023

8

29



2023

w
BN

=
HE

w w

w

wn
N oo oo o orororn o AP DDA DPBEED B LWL LW DD DN
N -

w

w

N NN NN
o U WM R

g ~ W DN -

coO N O O A W N P

A W DN -



2023

T 42
7.8 . 42
7.9 e 42
7201 L 42
720 42
0 42
5 43
0 43
1 43
8.3 e 43
5 43
5 43
10,0 e e e 43
10.2 e 44
O 44
10,4 e e e 44
0 44
10,6 44
O 44
O 46
L 47
11.1 20% e 47
I 48
L5 17 48
D 48
12 e e e e e 48
T 48



2023

§2
2.1
CXLH
519975
519975
2005 2 4

48




2023

www . cxfund.com.cn

68 9
18
2.5
17
§3
3.1
3.1.1 (2023 1 1 -2023 6 30 )

-23,080,542.62

57,414,095.79

0.1176




2023

-12.10% 1.16% -5.15% 0.72% | -6.95% 0.44%
25.09% 1.38% 5.67% 0.91% | 19.42% 0.47%
96.50% 1.65% 21.35% 1.20% | 75.15% 0.45%

e B e T e T e A I S T A A SR ST T

150. 00%
140. 00%
120. 00%
100. 00%
80. 00%
60. 00%
40. 00%
M 20, 00%
0-I
~20. 60%
(o] — (=] =+ wy o g [=a3 (=l [y ™ wy o o b =3 oo - e o
T8 313§z EITTiEEIFIGTGLOGE
e §5$33¥sEPrReEEREE
’E/E/%ﬂ—g/g/g/gngufﬂfm/g/gxgE/E/E/E/EE
] [C kst  BRERIPRMET  KEEP ) BRERTUALENES
1 2005 2 4 2023 6 30
2 6
§ 4
4.1
4.1.1
2003 63
1.65
44 .55%
31.21% 15.15% 4 _.55%
4.54%
2023 6 30 86



2023

100
(LOF)

(LOF)

LOF

500

FOF

300

FOF
87

FOF

30



2023

FOF FOF
30
50
1000
4.1.2
2010 7
LOF
100
LOF
LOF
LOF
2015 3
13
14
300
50
LOF
1000

48




2023

50

1000

4.2

4.3
4.3.1

4.3.2

4.4
4.4.1

10

48

S%

Al




2023

4.4.2
2023 6 30

4.5

Al

4.6

4.7

11

10.16%

48

alpha

1.431

1.831

3.16%



2023

4.8

5.1

5.2

5.3

§5

12

48



2023

4.7.3 - B
4.7.4 - -
4.7.5 - B
4.7.6 - -
4.7.7 - _
1,920,132.62 1,770,520.32
56,099.80 160,499.00
6.4.7.8 - -
669,972,338.27 688,463,465.32

2023 6 30 2022 12 31
6.4.7.3 - -
1,816,973.26 1,849,514.84
98,869.40 30,723.84
787,005.61 920,900.74
131,167.61 153,483.45
6.4.7.9 1,406,210.61 1,410,827.10
4,240,226.49 4,365,449.97
6.4.7.10 465,237,345 26 526,758,500. 63
6.4.7.11 - -
6.4.7.12 200,494,766.52 157,339,514.72

665,732,111.78

684,098,015.35

669,972,338.27

688,463,465.32

2023

6

30

13

48




2023

14 48



2023

6.4.7.23

115,976.32

104,764.86

57,414,095.79

3,033,809.86

15

48




2023

465,237,345.26

200,494,766.52

665,732,111.78

2022 6 30

313,191,702.00

199,309,665.58

512,501,367.58

313,191,702.00

199,309,665.58

512,501,367.58

47,284,665.32

26,910,194.28

74,194,859.60

3,033,809.86

3,033,809.86

47,284,665.32

23,876,384.42

71,161,049.74

130,119,251.15

72,101,734.43

202,220,985.58

-82,834,585.83

-48,225,350.01

-131,059,935.84




2023

360,476,367.32

- | 226,219,859.86

586,696,227.18

869,346,402.40

6.1 6.4
6.4
6.4.1
(
( ¢ ")
« ") [2014]1360
) 2015 2 4
(
(
80%
(
700
700

17

80%-95%

x 75%+

48

S5%-20%

5%

x 25%




2023

6.4.2
(
")
6.4.3
2023 6 30 2023 1 1
2023 6 30
6.4.4
6.4.5
6.4.6
[2008]1
2008 9 18
[2012]85
2019 78
[2015]101
[2016]36
[2016]46
[2016]140 [2017]2
[2017]56
[2017]90
@ ( )
2018 1 1
3%
@

18 48



2023

©)
( )
1 1 ( ) 50%
1 20%
) A 0.10% « )
®)
6.4.7
6.4.7.1
2023 6 30
1,905,846.28
1,905,399. 16
447.12
1 -
1-3 -
1,905,846.28
6.4.7.2
2023 6 30

613,065,485.25

624,242,639.84

11,177,154.59

19

48




2023

32,710,394.28 373,677.37 | 33,167,117.37 83,045.72

20 48



2023

1,302,595.35
1,302,595.35
9,300.00
34,712.18
59,507.37
1,406,210.61
6.4.7.10
2023 1 1 2023 6
526,758,500.63 526,758,500.63
143,748,807.41 143,748,807.41
‘o -205,269,962.78 -205,269,962.78
/ - -
/ - -
465,237,345.26 465,237,345.26
) )
6.4.7.11
6.4.7.12
189,888,789.81 -32,549,275.09 157,339,514.72
-23,080,542.62 80,494,638.41 57,414,095.79
-17,671,444 .66 3,412,600.67 -14,258,843.99
47,026,346.85 14,659,198.21 61,685,545.06
-64,697,791.51 -11,246,597.54 -75,944,389.05
149,136,802.53 51,357,963.99 200,494,766 .52
6.4.7.13
2023 1 1 2023 30
45,533.70

21

48




2023

35,671.53

5,708.19

86,913.42

6.4.7.14
6.4.7.14.1
2023 1 1 2023 6 30
2,129,268,238.23
2,153,976,873.43
5,133,540.53
-29,842,175.73
6.4.7.15
6.4.7.15.1

2023 1 1 2023 6 30

250,332.35

-59,878.61

22

48




2023

6.4.7.15.4 e
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 e
6.4.7.19
2023 1 1 2023 6 30
11,931,428.04
11,931,428.04
6.4.7.20
2023 1 1 2023 6 30
1. 80,494,638.41
80,337,235.80
157,402.61
2. -
3. -

23 48




2023

80,494,638.41

6.4.7.21
2023 1 1 2023 6 30
499,850.78
6,379.69
506,230.47
30
30 3 75% 3
6 50% 6
25%
6.4.7.22
6.4.7.23
2023 1 1 2023 6 30
34,712.18
59,507.37
18,600.00
3,156.77

115,976.32

6.4.8

6.4.8.1

6.4.8.2

2023 8 26
2023 8 28 1.50%

1.20% 0.25% 0.20%

6.4.9

6.4.9.1

24 48




2023

6.4.9.2
¢ ")
¢ ")
¢ ")
6.4.10
6.4.10.1
6.4.10.1.1
2023 1 1 2028 6 30| L0 4 .02 6 30
% %
- - | 1,192,886,415.13 55.43
6.4.10.1.2
2023 1 1 2023 6 30 2022 1 1 2022 6 30
% %
- -l 30,326,924.00 83.92
6.4.10.1.3
6.4.10.1.4
6.4.10.1.5
2023 1 1 2023 6 30
% %
2022 1 1 2022 6 30
25 48




2023

%

%

1,087,564.05 68.09 244 ,747.72 40.66
1
2
6.4.10.2
6.4.10.2.1
2023 1 1 2023 6 (2022 1 1 2022
30 6 30
5,003,499.69 3,512,037.18
1,195,160.00 1,233,359.28
1.50%
= x 1.50%/
6.4.10.2.2
2023 1 1 2023 6 (2022 1 1 2022
30 6 30
833,916.55 585,339.55
0.25%
= x 0.25%/
6.4.10.3 ( )
( )
6.4.10.4
6.4.10.4.1

26

48



2023

6.4.10.4.2
6.4.10.5
6.4.10.5.1
2023 1 1 2023 6 2022 1 1 2022
30 6 30
2015 2
4
378,464.99 -
0.00 378,464.99
0.00 0.00
/
0.00 0.00
378,464.99 378,464.99
0.08% 0.10%
6.4.10.5.2
6.4.10.6
202 1 1 202
023 023 6 30 2022 1 1 2022 6 30
1,905,846.28 45,533.70 12,572,549.47 50,252.23
2023 6 30
“ " 2022 6 30
6.4.10.7

27 48




2023

6.4.10.8

6.4.11

6.4.12 2023

6.4.12.1

6.4.12.1.1
2023

001286 3 31 9.60 9.41 3,767| 36,163.20 35,447_47
2023

001287 3 30 11.88 21.02] 890 10,573.20] 18,707.80
2023

001360 3 31 15.38| 14.87] 177 2,722.26] 2,631.99
2023

301170 6 16 34.000 34.93 250, 8,500.00 8,732.50
2023

301203 3 28 46.13) 34.40, 225 10,379.25 7,740.00
2023

301210 6 21 57.88 49.17| 281] 16,264.28 13,816.77

301225

28 48




2023

2023

301303 2 13|6 26.80] 22.32| 1,005 26,934.00] 22,431.60
2023

301305 5 15|6 25.25 19.69] 753 19,013.25 14,826.57
2023

301317 1 12|6 20.67] 26.17| 694| 14,344.98 18,161.98
2023

301325 5 416 76.80] 107.95 360 27,648.00 38,862.00
2023

301386 3 21|6 29.99 23.79 378 11,336.22] 8,992.62
2023 1-6

301395 6 21 26.68 26.68| 5,196|138,629.28/138,629.28
2023

601065 3 31/6 10.36| 11.84] 665 6,889.40] 7,873.60
2023

603125 3 30|6 25.98 24.53] 160| 4,156.80 3,924.80
2023

603172 4 28|6 1458 16.13] 122| 1,778.76] 1,967.86
2023

688146 4 13|6 36.15 38.13] 589 21,292.35 22,458.57
2023

688429 6 20|6 19.20| 25.53] 346] 6,643.20] 8,833.38
2023

688479 5 4|6 33.99) 29.49 332 11,284.68 9,790.68
2023

688543 6 14/6 43.67) 53.05 410| 17,904.70, 21,750.50
2023

688562 5 15/6 12.68] 22.31 726| 9,205.68 16,197.06
2023

688581 5 1o 6 125.80] 118.03] 163| 20,505.40| 19,238.89

29

48




2023

2023

688603 6 30 1-6 55.00 55.00 1,391 76,505.00 76,505.00
2023

688631 6 19|6 25.28) 29.87] 336/ 8,494.08 10,036.32

6.4.12.2

6.4.12.3

6.4.12.3.1

6.4.12.3.2

6.4.12.4

6.4.13

6.4.13.1

30

48




2023

6.4.13.2

10%

10%

6.4.13.2.1

2023 6 30 2022 12 31

A-1 - -

A-1 - -

33,167,117.37 38,563,922.46

33,167,117.37 38,563,922.46

6.4.13.2.2

6.4.13.2.3

6.4.13.2.4

6.4.13.2.5

6.4.13.2.6

6.4.13.3

31 48



6.4.13.3.1
6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
6 6 -1
2023 6 30
1,905,846.28
8,344,557.83
335,944 .53

2023

1,905,846.28

8,344,557.83

335,944.53

33,167,117.37

32

48

624,242 ,639.84 657,409,757.21



2023

- - - 98,869.40 98,869.40
- - - 787,005.61 787,005.61
- - - 131,167.61 131,167.61
- - - 1,816,973.26| 1,816,973.26
- - - 1,406,210.61] 1,406,210.61
- - - 4,240,226.49 4,240,226.49

43,753,466.01

621,978,645.77

665,732,111.78

2022

12

31

6

1-5

5,670,293.52

33

48




2023

6.4.13.4.3

VaR(Value at Risk)

6 30
6.4.13.4.3.1
2023 6 30 2022 12 31
% %
624,242,639.84 93.77 | 637,810,099.53 93.23
33,167,117.37 4.98 38,563,922.46 5.64
657,409,757.21 98.75 | 676,374,021.99 98.87
6.4.13.4.3.2
95%
2022 12
2023 6 30
31
VaR 4.05%(2022 12
-26,976,844.23 -34,509,225.96
31 VaR 5.04%)
VaR

34 48




2023

2022

95%

6.4.14
6.4.14.1
6.4.14.2
6.4.14.2.1
2023 6 30 2022 12 31
623,600,067.62 636,760,177.80
33,455,055.35 38,563,922.46
354,634.24 1,049,921.73
657,409,757.21 676,374,021.99
6.4.14.2.2
(
)
6.4.14.3

6.4.14.4

35

48




6.4.15

§7
7.1
%
1 624,242,639.84 93.17
624,242,639.84 93.17
33,167,117.37 4.95
33,167,117.37 4.95
4 - -
5 - -
6 - -
7 10,250,404.11 1.53
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2 300515 688,800 11,103,456.00 1.67
3 300389 538,800 10,975,356.00 1.65
4 300842 118,800 10,863,072.00 1.63
5 300532 518,872 10,668,008.32 1.60
6 300667 538,800 10,608,972.00 1.59
7 600066 718,800 10,595,112.00 1.59
8 688569 251,800 10,593,226.00 1.59
9 603878 1,244,320 10,514,504.00 1.58
10 000928 1,088,800 10,506,920.00 1.58
11 601163 658,500 10,450,395.00 1.57
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30 688390 56,820 9,480,985.20 1.42
31 002737 388,800 9,463,392.00 1.42
32 002422 318,800 9,461,984.00 1.42
33 000589 1,688,800 9,457,280.00 1.42
34 002887 1,038,800 9,442,692.00 1.42
35 600549 493,800 9,397,014.00 1.41
36 601928 818,800 9,334,320.00 1.40
37 601827 1,258,800 9,315,120.00 1.40
38 600229 1,088,800 9,276,576.00 1.39
39 603071 558,800 9,270,492.00 1.39
40 002772 818,800 9,252,440.00 1.39
41 002600 1,338,800 9,251,108.00 1.39
42 002454 1,088,800 9,222,136.00 1.39
43 002603 358,800 9,217,572.00 1.38
44 002381 1,188,800 9,177,536.00 1.38
45 002215 1,188,800 8,927,888.00 1.34
46 601098 768,800 8,918,080.00 1.34
47 688600 358,893 8,896,957.47 1.34
48 600482 378,800 8,879,072.00 1.33
49 601567 688,800 8,699,544.00 1.31
50 600143 988,800 8,632,224.00 1.30
51 002267 1,088,800 8,623,296.00 1.30
52 600888 1,088,800 8,623,296.00 1.30
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72 301395 5,196 138,629.28 0.02
73 688603 1,391 76,505.00 0.01
74 301261 1,973 72,803.70 0.01
75 301325 360 38,862.00 0.01
76 001286 3,767 35,447.47 0.01
77 301291 730 22,651.90 0.00
78 688146 589 22,458.57 0.00
79 301303 1,005 22,431.60 0.00
80 688543 410 21,750.50 0.00
81 688581 163 19,238.89 0.00
82 001287 890 18,707.80 0.00
83 301317 694 18,161.98 0.00
84 688562 726 16,197.06 0.00
85 301305 753 14,826.57 0.00
86 301210 281 13,816.77 0.00
87 301225 333 11,075.58 0.00
88 688631 336 10,036.32 0.00
89 688479 332 9,790.68 0.00
90 301386 378 8,992.62 0.00
91 688429 346 8,833.38 0.00
92 301170 250 8,732.50 0.00
93 301281 338 8,483.80 0.00
94 601065 665 7,873.60 0.00
95 301203 225 7,740.00 0.00
96 603125 160 3,924.80 0.00
97 001360 177 2,631.99 0.00
98 603172 122 1,967.86 0.00
7.4
7.4. 2% 20
D)

1 600153 23,161,992.00 3.39
2 603283 22,128,459.92 3.23
3 605599 21,513,622.00 3.14
4 603688 20,990,157.45 3.07
5 603279 20,475,960.00 2.99
6 600873 20,100,508.00 2.94
7 688223 19,668,854.76 2.88
8 300438 19,501,782.00 2.85
9 002215 19,456,500.00 2.84
10 300638 19,097,579.50 2.79
11 000928 18,809,514.00 2.75
12 688499 18,351,709.98 2.68

39 48




2023

13 601699 18,160,579.00 2.65
14 002478 17,453,246.00 2.55
15 300130 17,179,606.00 2.51
16 600710 16,800,420.00 2.46
17 002273 16,780,181.00 2.45
18 002116 16,554,865.00 2.42
19 600583 16,381,701.00 2.39
20 000048 16,228,313.00 2.37
21 605098 15,619,370.20 2.28
22 301039 15,221,841.00 2.23
23 000915 15,151,907.99 2.21
24 603507 14,442,748.00 2.11
25 688819 14,423,809.62 2.11
26 300532 14,369,104.96 2.10
27 002036 14,276,326.83 2.09
28 300358 14,267,190.00 2.09
29 600482 14,201,822.00 2.08
30 002624 14,174,372.00 2.07
31 603035 14,041,092.93 2.05
32 002917 13,930,462.20 2.04
33 002111 13,765,441.60 2.01
7.4.2 2% 20
)
1 601699 29,818,634.32 4.36
2 600873 26,374,032.00 3.86
3 002273 24,125,062.00 3.53
4 605599 23,541,098.00 3.44
5 600710 23,154,792.26 3.38
6 601231 23,074,785.90 3.37
7 002315 22,165,634.50 3.24
8 688556 21,575,920.11 3.15
9 600153 21,489,697.00 3.14
10 600284 21,137,963.00 3.09
11 603279 20,880,650.10 3.05
12 688223 20,691,878.68 3.02
13 002478 19,123,687.00 2.80
14 603529 18,930,822.60 2.77
15 002624 18,606,574.32 2.72
16 002116 18,120,156.69 2.65
17 002111 17,784,585.30 2.60
18 600665 17,673,467.00 2.58
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19 301004 17,559,716.60 2.57
20 300438 17,523,276.16 2.56
21 603035 17,137,084.04 2.51
22 002533 16,914,361.24 2.47
23 603127 16,592,478.24 2.43
24 600583 16,408,203.00 2.40
25 688499 15,487,662.36 2.26
26 603507 14,860,055.00 2.17
27 603309 14,426,501.20 2.11
28 300358 14,265,120.05 2.09
29 000915 14,092,801.00 2.06
30 600481 13,906,036.62 2.03
31 688518 13,857,244.18 2.03
32 002180 13,775,606.00 2.01
33 300532 13,736,676.00 2.01
7.4.3

2,060,072,177.94
2,129,268,238.23

7.5

%

33,167,117.37 4.98
4 - _
5 - -
6 - -
7 - -
8 - -
9 - -
10 33,167,117.37 4.98

7.6

%

1 019688 22 23 328,000 33,167,117.37 4.98
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8.1
% %
46,771 9,947.13 | 286,450,987.29 61.57 | 178,786,357.97 38.43
8.2
%
579,111.54 0.12
8.3
10~50
10~50
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143,748,807.41
205,269,962.78
465,237,345.26
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10.2.1

10.2.2

10.3

10.4

10.5

10.6
10.6.1

10.6.2

10.7
10.7.1

(%) (%)

1 934,556, 765.82 22.33 496,507.19 18.57
1 930,825,120.21 22.24 494,563.30 18.50
1 669,171,283.33 15.99 422,450.16 15.80
1 451,197,448_47 10.78 420,203.81 15.71
1 265,278,329.30 6.34 140,942.24 5.27
1 265,013,326.41 6.33 220,308.10 8.24
1 223,874,751.29 5.35 186,105.97 6.96
2 187,271,146.25 4.47 155,677.62 5.82
1 164,250,342.26 3.92 87,268.25 3.26
1 93,925,210.35 2.24 49,909.22 1.87
1
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LN G G LN

10.7.2
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48

1998 29

2007 48




2023

6,589,860.00 13.53 - -
40,998,450.00 84.21 - -
1,100,000.00 2.26 - -
10.8
1 2023 1 20
2022 4
2 2022 2023 1 20
3 2023 3 13
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2022

2022
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48

2023

2023

3

3
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31
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11.2

12.1

12.2

12.3

§ 12
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