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6.4.12.3 ¥ | Tbu v}
6.4.12.3.1 v F
vt v FA
6.4.12.3.2" v F
2023 6 30 c R vt vE
F o 132,518,422.91"H 6 2023 7 3 [ A p
H v " vt :
W %l T bYeVU | o A
6.4.12.4 &b F¥Fs3k |
ab F¥FSs3t+ ¥sS FA
6.4.13 i i
6.4.13.1
T x\ . " h ‘H a -
A n h o 11 1 a a yi
A
H a H Y
I \ A G v L
£y £ Ne v P Lo )
1 H \ A
n ‘ - VY L Wy a a
T3k ¢ A How 1] L W
E” 3F b a. n T p
L ¢” h E* p LL ¥ E bT
2a T L 3F Db h
3 b\ b b b- b 0 Ne
L TA y HUF A
6.4.13.2 H
H T K"~ Fuo
¥ 3 o | - i A
T b T H b A
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Hz ¥ 2023 T
v H - G i H Foor
Ne Y Ne H A W E° 0O F vb v
10% f b i T W ET 0 - b |
10%A
bT F K E" F .
6 7 ! 3 IF H
T o - L H A
6.4.13.2.1 H ! vk
Y B H
H L5
2023 6 30 2022 12 31
A-1 - -
A-1Y W - -
302,985,517.20 68,927,758.98
302,985,517.20 68,927,758.98
‘ Vkuw Va Ui FH v FA
6.4.13.2.2 H ! * F
5 H ! ” F A
6.4.13.2.3 H l 3
i H ! 3 A
6.4.13.2.4 H ! v}
Y B "H
H Py
2023 6 30 2022 12 31
AAA 29,387,533.36 14,727,253.02
AMAY 1 212,965,544 .34 121,911,412.68
536,643,736.82 29,507,873.42
778,996,814 .52 166,146,539.12
‘ Vkuw va ¥ H v LA
6.4.13.2.5 H l - F
T H ! * |‘ A
6.4.13.2.6 H ! 3
T H i 3 A
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Hz ¥ 2023 T
6.4.13.3 °
Y. E 1 ” o)
A ‘ 6 QU TYE N
b ¥ i T ¥ "MWy, E |
A
6.4.13.3.1 ) oo No
H €E N F w iieE n
3 - 1 v a - 0
L - TN e - L - . w
i A a Ne A o F
F 3 O S LA
h G i - - -
Ne ~ 1z T b 1z 7/ i A
p P O 1. i
“" i "G T L ¥ Yy A
i QU : v 2, - L
30 - L » - A
6.4.13.4
1 E'HEvV N oE -
0 ) ) # a i T E A
6.4.13.4.1#
# i EHEV (R - A
“h w a b a *¥6 v} A
6.4.13.4.1.1# 0
Yy B “H
2023
6| 6@ Y P 6a -1 1-5 5 b
30
33 51



H#

v

F 2023 T

8,702,318.51 - - - - 8,702,318.51

| 2,173,713.96 - - - - 2,173,713.96
¥

G 152,198.17 - - - - 152,198.17

794,082,638.07221,148,448.599,191,283.2957,559,961.77205,313,255.58]1,287,295,587.30

- - - - 693.86 693.86
- - - - 15,733,130.23  15,733,130.23
805,110,868.71221,148,448.599,191,283.2957,559,961.77221,047,079.671,314,057,642.03

v

v
- - - | 37,177.89 37,177.89

0
- - - | 602,852.77 602,852.77

0
- - - | 172,243.62 172,243.62

0
- - - - 11,466,514.34  11,466,514.34

¥
132,518,422.91 - - - -| 132,518,422.91

0
. - - - - 116,212.25 116,212.25
- - - - 4,604.45 4,604.45
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Hz ¥

F 2023 T

<t =
1

614,198.09

614,198.09

<

132,518,422 .91

13,013,803.41

145,532,226.32

2022

12

31

672,592,445.80221,148,448.599,191,283.29
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57,559,961.77208,033,276.26[1,168,525,415.71




Hz ¥ 2023 T
MF
35,008,994.52 - - - - 35,008,994.52
§)
L - - - - 3,109.59 3,109.59
- - - - 2,872.81 2,872.81
[T
G - - - - 265,936.48 265,936.48
\Y
35,008,994.52 - - - 9,985,922.68  44,994,917.20
£
107,383,781.44(114,307,053.72 - -1 41,341,315.30, 263,032,150.46
o]
T " “ T ¥ EHev” E [
L Ne A
6.4.13.4.1.2 # Ne
X £ Y [ i G bi
ao \7 ao V
S “H
I 2022 12
© 2023 6 30
No 31
z 3+ 1 27a -4,367,651.51 -1,833,032.54
* |7l, 27 @ 4,367,651.51 1,833,032.54
6.4.13.4.2
I EHevy i 0 A
R VA E A
6.4.13.4.31 1T E
i TE I E'HE v 2 y
E it~ 0 y A h ¢ } Vobyi
36 51




Hz ¥ 2023 T

3 ‘ v X iTE i EHEv _
Ne ViTE T F
v VaR(Value at Risk) X E 7
LA
G 6 30 ° X 17T E ! 7
6.4.13.4.3.11 1 E 0
¥y B
2023 6 30 2022 12

3y " b1



Hz ¥ 2023 T
6.4.14'E°HE v
6.4.14.1 t EHE v
‘E"HE v - 'E"He v r i H ~ v
Y _ t
W * v EA
o ‘ W Yy T Y - ~ v A
iz T v b v A
6.4.14.2 Y EHE v T
6.4.14.2.1\ f EHevy
B "H
'E"HE v
‘ 2023 6 30 2022 12 31
W 438,096,594.71 177,917,637.69
H 849,198,992.59 108,483,166.65
1,287,295,587.30 286,400,804 .34
6.4.14.2.2'E"HE v f-
e F i AN A 1 H A a ( A
b )a ¢ E O ' Nez ¢ A a’
b i Ty T b~ v 6 EHEv v
" ¥ FEHe v H : A
6.4.14.3 Y E°HE v i
150 Y EHe v i A

6.4.14.4bY EHe v

38 " b1




v 2023 T

i 7 R
7.1 R
{8 "H
~ Qo D S %~
1 205,313,255.58 15.62
i T 205,313,255.58 15.62
1,081,982,331.72 82.34
i T U F 1,081,982,331.72 82.34
4 - -
5 - -
6 y ~ ap _ _
i1y y- _ B
7 §) 10,876,032.47 0.83
8 i1\ * 15,886,022.26 1.21
9 1,314,057,642.03 100.00
* L A ab F
FS3HA
7.2 3 Ne -
7 - 2 - 1 3 Ng p o
1B "H
f 3 # E'HEv™ "H Trv oW
A a a a 3 - -
B 1,068,210.00 0.09
c |L 139,867,360.74 11.97
D z za i Yo
3 —_— —
E 3 22,232,277.00 1.90
F 0 3 12,522,284.00 1.07
G aTw 3 - -
H d - -
I H D a » H +
3 23,527,873.84 2.01
J 3 - -
K ap 3 _ _
L F k3 - -
M F3 4,926,180.00 0.42
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Hz ¥ | 2023

N z 3 E - -
0 Fak T S - -
P - -
Q N v b - -
R a | 3 1,169,070.00 0.10
S - -
205,313,255.58 17.57
7.2.2 3 Ne
L A
7.3 ‘E"HE v \ “rvy o

1B H

) i " T | EHEV™T H Ty W
1 600970 T 899,600 11,469,900.00 0.98
2 300617 240,100 9,399,915.00 0.80
3 600129 155,500 9,250,695.00 0.79
4 600587 2B 220,600 7,793,798.00 0.67
5 603050 476,600 7,678,026.00 0.66
6 000999 v K 124,600 7,558,236.00 0.65
7 601390 T T 868,700 6,584,746.00 0.56
8 600557 3 229,300 6,296,578.00 0.54
9 002230 90,900 6,177,564.00 0.53
10 688981 T 119,487 6,036,483.24 0.52
11 601766 T T 922,200 5,994,300.00 0.51
12 000821 266,600 5,454,636.00 0.47
13 600750 T 3 230,600 5,057,058.00 0.43
14 603019 T A 98,800 5,028,920.00 0.43
15 601137 \ 322,900 5,024,324.00 0.43
16 600329 111,000 4,982,790.00 0.43
17 603357 469,160 4,926,180.00 0.42
18 600933 206,500 4,809,385.00 0.41
19 002865 M 30,300 4,621,659.00 0.40
20 000938 ALY 142,500 4,538,625.00 0.39
21 600572 631,700 4,327,145.00 0.37
22 688111 WE 9,072 4,283,979.84 0.37
23 000028 W 97,000 4,230,170.00 0.36
24 600976 a 54,600 4,209,114.00 0.36
25 601618 T T, 1,052,300 4,177,631.00 0.36
26 300592 VE b 150,000 4,083,000.00 0.35
27 300428 T 164,600 3,795,676.00 0.32
28 688410 71,382 3,747,555.00 0.32
29 603699 M 243,700 3,626,256.00 0.31
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Hz ¥ 2023 T
30 300308 - 23,100 3,406,095.00 0.29
31 688425 703,628 3,384,450.68 0.29
32 002517 200,100 3,149,574.00 0.27
33 603688 M 27,300 3,107,832.00 0.27
34 688266 L 63,015 2,933,348.25 0.25
35 688382 203,653 2,788,009.57 0.24
36 688099 M 31,475 2,653,972.00 0.23
37 002020 3 201,700 2,585,794.00 0.22
38 002507 128,000 2,343,680.00 0.20
39 300870 36,200 2,169,466.00 0.19
40 000768 79,500 2,126,625.00 0.18
41 301179 59,300 1,998,410.00 0.17
42 600570 42,600 1,886,754.00 0.16
43 688256 9,353 1,758,364.00 0.15
44 300418 a2’ 40,200 1,619,256.00 0.14
45 601900 D 57,000 1,169,070.00 0.10
46 601857 143,000 1,068,210.00 0.09
7.4 p - (i
7.4. y - F A “Tvaw |20

Yy B "H

3 9 y” TV oo
1 688700 K 11,449,408.97 4.35
2 600970 | T 11,111,226.00 4.22
3 603050 10,983,701.37 4.18
4 300803 v 10,959,180.09 4.17
5 600750 T 3 10,427,043.00 3.96
6 002230 10,076,723.00 3.83
7 601137 \ 9,944,845.00 3.78
8 300617 9,469,300.70 3.60
9 600129 9,438,832.00 3.59
10 603019 T & 9,138,027.00 3.47
11 000933 M 8,086,241.00 3.07
12 000999 vz K 7,655,273.00 2.91
13 002738 T 7,547,801.00 2.87
14 688256 7,489,059.70 2.85
15 600570 7,416,545.00 2.82
16 603986 ® = 7,262,325.56 2.76
17 600587 Al 7,238,704.56 2.75
18 002626 7,055,440.38 2.68
19 601390 | T T 6,823,273.00 2.59
20 300659 T H 6,613,100.00 2.51
21 688981 T 6,536,275.44 2.48
22 688439 A 6,493,164.59 2.47
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Hz ¥ 2023 T

23 300188 6,202,534.81 2.36
24 300634 M 6,168,606.00 2.35
25 600557 3 6,105,713.00 2.32
26 300226 3: 5,976,095.40 2.27
27 300620 @ 5,973,078.00 2.27
28 300271 A b 5,913,012.00 2.25
29 601766 T T 5,868,419.00 2.23
30 600933 5,824,466.90 2.21
31 002459 5,822,691.00 2.21
32 601800 T 5,821,832.00 2.21
33 002648 A 5,775,445.80 2.20
34 300737 M 5,652,900.00 2.15
35 600702 3 5,651,088.00 2.15
36 603699 M 5,636,590.00 2.14
37 000938 ® ™ 5,615,434.00 2.13
38 002291 5,525,360.00 2.10
39 002011 5,478,783.00 2.08
40 000600 5,437,457.00 2.07
41 000821 5,433,093.00 2.07
42 688266 L 5,381,347.50 2.05
43 601318 T 5,360,525.00 2.04
‘ Ly v "YEeeéy 1T b i A
7.4.2 vF F A “rTva2w |20
1B "H
) i vF UoA R O)
1 688700 K 12,338,630.37 4.69
2 300803 / 11,071,245.62 4.21
3 002626 8,552,337.74 3.25
4 002738 T 7,519,913.20 2.86
5 000933 M 7,334,407.00 2.79
6 603986

42 " 51




Hz ¥ 2023 T
19 300226 5,456,669.00 2.07
20 688256 5,406,666.73 2.06
21 300188 5,294,594 .00 2.01
‘ ' v % - y "YE8Y ~ b i A
7.4.3y " vME ~
¥ Bz "H
y - ) B 748,613,441.29
v E Ve ~ 588,562,621 .40
‘ Iy~ - ~ ' v ¥ - L A
- 18y ~ b " A
7.5 v Ne F .
1B "H
~ v E"HE v “rv oty
v b 462,846,046.37 39.61
v b 376,783,207.65 32.24
i T v 376,783,207.65 32.24
4 |o3 ¥ } 9,191,283.29 0.79
5 o3 |— - -
6 | T - -
7 |7 v v 233,161,794.41 19.95
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Hz ¥ 2023 T
7.9 E"HE v \ “Tv o L)
A
7.10 '
7.10.1 '
v A
7.10.2 v E
o A
7.11
7.11.1 [ v F & he ¥ -
L o bt [E a
P FvoF he % ) -
o pi [E a A
7.11.2 Ly F
p |- v T b ¥ A
7.11.3 N S S
¥y B H
1 FG 152,198.17
2 15,733,130.23
3 # -
4 Z -
5 693.86
6 (I -
7 -
8 (I -
9 15,886,022.26
7.11.4 G ) v}
y B "H
) v Fn vt E°HE v \ Ty oW
1 113662 \Y 7,733,878.76 0.66
2 128132 \Y 6,678,944 .59 0.57
3 123130 \Y 6,600,515.64 0.56
4 127055 v 6,465,087.43 0.55
5 113059 v 6,086,937.55 0.52
6 113505 v 5,974,737.70 0.51
7 127006 K v 5,888,026.42 0.50
8 123127 v 5,451,008.03 0.47
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H#

v F2023 T

9 118009 v Y 5,077,878.59 0.43
10 110062 Y 5,024,234.14 0.43
11 127039 Y 4,972,426.95 0.43
12 128134 ¥ 4,951,003.49 0.42
13 127029 T ¥ 4,820,471.70 0.41
14 113569 ¥ 4,370,213.32 0.37
15 118013 ' 4,262,869.35 0.36
16 127058 VIRV 3,463,857.76 0.30
17 113024 ' 3,398,000.04 0.29
18 123158 Y 3,302,832.18 0.28
19 118023 Y 3,269,315.27 0.28
20 118027 Y 3,252,373.46 0.28
21 123108 2 3,159,029.52 0.27
22 123142 v 3,137,774.65 0.27
23 127012 v 3,130,270.65 0.27
24 123152 ' 3,001,659.39 0.26
25 113064 K ' 2,948,258.60 0.25
26 128042 ET ¥ 2,921,370.37 0.25
27 123090 . % 2,814,141.91 0.24
28 128044 Y 2,654,299.86 0.23
29 123122 % 2,582,875.95 0.22
30 118012 v 2,563,596.46 0.22
31 123167 v 2,435,198.52 0.21
32 111008 v 2,341,643.18 0.20
33 113017 v 2,219,084.02 0.19
34 118007 v 2,212,322.28 0.19
35 113648 v 2,201,655.22 0.19
36 127072 \ ¥ 2,201,344.76 0.19
37 118019 ¥ 2,156,071.76 0.18
38 127063 ' 2,038,568.44 0.17
39 128140 ¥ 1,761,334.28 0.15
40 123131 ¥ 1,739,753.78 0.15
41 113530 y U 1,718,325.34 0.15
42 110060 v 1,447,546.50 0.12
43 113639 v v 1,434,606.62 0.12
44 123140 v 1,356,564.38 0.12
45 123054 Y 1,253,973.87 0.11
46 113061 Y 1,215,218.71 0.10
47 127046 Y 1,079,074.03 0.09
48 127007 Y 1,001,332.60 0.09
49 127054 i v 892,395.16 0.08
50 123172 Y 831,039.05 0.07
51 113643 Y 658,610.93 0.06
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H#

U F2023 T
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Hz ¥ 2023 T
Hz U }FcC 0
. 0
Hz ¥ FA 0
Hz U FcC 0~10
0~10
i 9 m -
1B ™
Hz U FA Hz U |FC
" 2015 5 6 ° M 568,039,225.55 -
A M 223,128,923.16 126,208.29
M 440,655,519.82 371,665,849.36
* M 28,881,558.30 59,321,256.91
Nei * ™ - -
M 634,902,884.68 312,470,800.74
i 10 Hub
10.1 M B} v _
9 M
10.2 . A . F LRI
10.2.1 . L Rfi-
p- Hf -
10.2.2 . F HUf -
F Hi A
10.3 | . a *a 3 F
i a *a 3k A
10.4 f
i A
10.54 W Hl-
W HF A
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Hz ¥ 2023 T
10.6 _ a T Lo :
10.6.1  _ T i I | :
p 0 i i A
10.6.2  _ T i I | :
1 i A
10.7 FES i'H T
10.7.1 | E* 1 "H (Y o
y B
0 £
i H \ £
F , ) .
) D)
F 1 655,832,822.07 49.05 | 348,449.83 42.17 | -
F 1 282,981,839.02 21.16 | 178,646.68 21.62 | -
F 1 123,207,017.79 9.21 | 102,422.25 12.40 | -
v F 1 84,390,894.40 6.31 53,275.26 6.45| -
F 2 71,490,327.89 5.35 66,579.17 8.06 | -
F 2 55,153,354.64 4.12 29,302.45 3.55| -
v 1 44,911,548.54 3.36 37,334.85 4.52| -
F 2 19,208,258.34 1.44 10,205.07 1.24 | -
F[ s : : : - -
v F 1 - - - - -
T F 1 - - - -1 -
TH f 1 - - - -1 -
‘13 FE 1 H '
p F©° 1 "Hle™ Y F©° 1 Hile~ TH }
1 "Hle A
2aF Y "H %o
T ve Gy F " I 0 19985 29" ~
é” ¢ = p L 7 ‘|‘A 0 2007048~ ~ v
R S ¥ FE* F i H %o A
ST %o
b E” F A r
2zt E” at -
3} H e~ 1 -
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Hz ¥ 2023 T
& F b EA
NP :
A FE® F "H %o F e T Ne v
F 1 "HA
10.7.2 2= 1 °H T '
H
v F
\
\ 1 \
+ " ,
0
o (% D (%
(%) ) ()
F 1,717,021,158.92 | 73.26 | 3,366,243,000.00 | 92.68 -
F 256,794,989.04 |  10.96 - - R
F 87,512,969.72 3.73 - - -
v F 105,215,984.75 4.49 - - -
F 26,596,943.68 1.13 - - -
H |} 52,911,027.17 2.26 - - R
v 40,758,920.50
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Hz ¥ 2023 T
a ‘E?‘\
aT a
H KE* I a a
5 : A F Vol 23 3 a3
2022 E W
‘ET\
H KE "6 w
\ E* w U
Vl“ aT W
6 Neo 0 a - x 2023 4 20
v v - akE
3kF1 a¥w
~a n N =
Hz ¥ } 2023 [T w
7 2023 4 21
1 akE
N < a a
H K'E  Wn H “
- : a | arT
8 2023 W E N - 2023 4 21
\E"i(
H KE "6 w
EY w ] Ne
s |_ VL“ aT W
9 0 a . 2023 5 25
v v “ - akE
3kF1 avw
n B 'E
Hz ¥ |
. A AR o~ ¥ T qJ
10 n n- 2023 0 10 [ - e 2023 6 30
as R N akE
i 11 _ i H
11.1 pI W M o [ 20% ’
p M 1 ]
M
o] A M
# g [ M \l
20% M M M o
%
\/
2023 2 2
79,904,1
1 2023 2 0.00 0.00 | 79,904,115.06 8.43
15.06
2
2023 1 1
78,358,96 | 57,048,0 135,406,987.2
2 2023 6 0.00 14.29
1 4.37 22.91 8
1a Y B
y W o oy -
- v t” MOV n A
2a W
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Hz ¥ 2023 T

AR D 0 p’ T
X Ne W " A
33 Y
1 W o - Ty U}
(I Y A
11.2 _ (T H
0 _ i T H A
i 12 b
12.1 5]
1aT v %o D’
228 H=z ¥} F T
3@ Hz V| F n il
4% H=z ¥} F T
5a o e N E Ao
ga H K'E 3 a'E [ p A
12.2
WE A
12.3
H K E " https://ww.cxfund.com.cnA
H K 'E”
2023 8 31
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