2023

2023 6 30

2023 8 31



2023

1.1

2023

1

1

§1

2023

6

30

43

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 36
7.8 . 37
7.9 e 37
710 e 37
200 37
5 38
0 38
1 38
8.3 e 38
5 39
5 39
10,0 e e e 39
10.2 e 39
O 39
10,4 e e e 39
0 39
10,6 e 40
O 40
O 41
L 42
11.1 20% e 42
I 43
L5 17 43
1 43
12 e e e e e 43
2 43



2023

§ 2
2.1
519955
2015 9 2
482,434 ,933.17
A
005069 519955
480,479,970.91 1,954,962.26
2.2
1
1
2
3
4
5
6
7
2
2.3

021-61009999

010-58560666

zhouyg@cxfund.com.cn

tgxxpl@cmbc.com.cn

4007005566

95568

021-61009800

010-57093382




2023

2
68 9
68 9 2
200120 100031
2.4
www . cxfund.com.cn
68 9
2
2.5
17
8§83
3.1
(2023 1 1 -2023 6 30 )
3.1.1
A C
10,486,723.22 42,532.02
22,534,071.85 91,513.19
0.0469 0.0468
4 _.39% 4 _.39%
4 _52% 4.51%
3.1.2 (2023 6 30
14,368,414.48 54,315.00
0.0299 0.0278
521,574,662.17 2,120,497.93
1.0855 1.0847
3.1.3 (2023 6 30
26.13% 33.92%
1
2




2023

3
3.2
3.2.1
A
0.13% 0.02% 0.50% 0.06% -0.37% | -0.04%
1.46% 0.03% 1.78% 0.04% -0.32% | -0.01%
4.52% 0.04% 2.73% 0.04% 1.79% 0.00%
5.41% 0.04% 4.24% 0.05% 1.17% | -0.01%
13.38% 0.07% 17.22% 0.04% -3.84% 0.03%
26.13% 0.08% 43.36% 0.04% | -17.23% 0.04%
C
0.13% 0.03% 0.50% 0.06% -0.37% | -0.03%
1.46% 0.03% 1.78% 0.04% -0.32% | -0.01%
4.51% 0.04% 2.73% 0.04% 1.78% 0.00%
5.46% 0.04% 4.24% 0.05% 1.22% | -0.01%
12.58% 0.07% 17.22% 0.04% -4_64% 0.03%
33.92% 0.08% 64.39%% 0.03% | -30.47% 0.05%




2023

3.2.2

FRI1E S R AL — S 52 I 2R A S T M S 0 55 Tl 1 Mle 5 T 42 B SR B8 ST 6 B S SR 30

45
40
35
30
25
20
15
10

5

0

s HLE)
00%
e
00% e
HH”/J S
00% e
00 A
3 o
o // J_/—\/fﬂ_
00% o R
: —~ P
00% /
T —hw/_'_fﬁ /’/"
00% / n-,_,-/‘/ b
00% /// ‘I)VI ’_'_,..-/H&
0y
00% M__‘/
=] ¥ o] w0 r~ I~ o~ o o =] o = — — — 3 o ] ] =
— =1 5] — = o4 — & & o~ = I ] — =1 ] — =1 4 I
N L N (I A
=1 — o o — o o — = =1 = — o = — o o — o o
O A (D (R I A A A I i i T
S © o o 5 b 5 5 &8 89 8 8 8 8 8 8 8 8 8 8
4 ~ ~ ~ o~ 4 ~ ~ ™~ o~ 4 ~ o~ o~ 4 ~ ~ o~ 4 ~
|—ﬁTEEE?@Tﬁ—?Ei‘?ﬁ%A#i‘l‘%fﬁi&‘ﬁ’tﬁ —t’thEE?@ﬁ—’FFE-FTﬁ%ﬁ%ﬁ'iliﬁ:’i:?&%ﬁi|

R I1E S R AL — S 52 I 20 C R T M S 0 55 Tl A Mle 55 HE 42 B0 SR O B8 ST 6 7 S S 30

s HLE)

63. 00%
56. 00%
49.00%

42. 00%

1 2017 8 16
C A
2 C 2005 9 2 2023 6 30
A 2017 8 16 2023 6 30
3 6



2023

4.1
4.1.1

31.21%

2023

6

§4

15.15%
4_54%

30

(LOF)

(LOF)

2003 63

1.65

44 .55%

4.55%

86

100

LOF

500

43



2023

FOF

300

FOF
87

FOF

30

FOF FOF

30
50

1000

4.1.2

2019
2019

10 22| - 15

10 43




2023

4.2

4.3
4.3.1

4.3.2

S%

4.4
4.4.1

11 43




2023

4.4.2
2023 6 30 ,
1.2515 ,
C 1.0847
C 4_51%,
4.5
4.6
4.7

12

43

1.0855 ,
4_.52%
1.3034

2.73%



2023

4.8

5.1

§5

13

43



2023

4.7.3 - -
4.7.4 24,003,504.66 -
4.7.5 - -
4.7.6 - -
4.7.7 - -
6.4.7.8 - -
524,016,975.16 501,445,252.72

2023 6 30 2022 12 31
6.4.7.3 - -
129,095.71 232,180.69
43,031.88 68,687.73
17.40 17.29
68,536.68 39,275.31
6.4.7.9 81,133.39 35,516.64
321,815.06 375,677.66

14

43




2023

6.2
2023 1 1 2023 6 30
2023 1 1 2023 [2022 1 1 2022
6 30 6 30
23,853,113.74 61,870.24
1. 64,696.60 2,542.39
6.4.7.13 61,294.02 696.04
3,402.58 1,846.35
2 R 13 _"
11,692,087.34 113,584.58
6.4.7.14 - _
6.4.7.15 11,692,087.34 113,584.58
6.4.7.16 - _
6.4.7.17 - -
6.4.7.18 - -
6.4.7.19 - -
3.
L 6.4.7.20 12,096,329.80 -54,256.73
4 R 13 _11
5 R 13 _'I'I
6.4.7.21 . _
1,227,528.70 50,270.38
1 6.4.10.2.1 765,847.32 17,860.66
2 6.4.10.2.2 255,282.46 5,103.06
3 6.4.10.2.3 103.42 8,322.59
4 - -
5 77,771.59 -

15 43




2023

77,771.59 -
6.4.7.22 - -
39,494.08 39.07
6.4.7.23 89,029.83 18,945.00
o 22,625,585.04 11,599.86
) 22,625,585.04 11,599.86
22,625,585.04 11,599.86
6.3
2022 1 1 2023 6 30
2023 1 1 2023 6 30
482,434,933.17 - | 18,634,641.89 | 501,069,575.06
482,434,933.17 - | 18,634,641.89 | 501,069,575.06
o - -| 22,625,585.04 | 22,625,585.04
- -| 22,625,585.04 | 22,625,585.04
16 43




2023

482,434,933.17

41,260,226.93

523,695,160.10

2022 1 1 2022 6 30
5,001,741.78 132,094.09 5,133,835.87
5,001,741.78 132,094.09 5,133,835.87
‘o - 11,599.86 11,599.86
- 11,599.86 11,599.86

43




2023

5,001,741.78 - 143,693.95 5,145,435.73
6.1 6.4
6.4
6.4.1
( * ")
( ‘ ")
( “ ") [2015]1034
516,038,428.69
( ) 1501219
2015 9 2
2017 8 14
A 2017 8 16 A
( “ A" ) A
C ( «
c' ) C 0.40%
( )
18 43




2023

80%

S%

6.4.2

6.4.3

2023 6 30

1 2023 6 30

6.4.4

6.4.5

6.4.6
[2008]1

[2016]36

[2016]140
[2017]2

[2017]56

€Y) (

19 43

)
(
2023 2023 1
[2016]46
[2016]70

[2017]90



2023

2018 1 1
3%
@
®
6.4.7
6.4.7.1
2023 6 30
5,550,013.88
5,546,114.85
3,899.03
1 -
1-3 -
5,550,013.88
6.4.7.2
2023 6 30

90,403,065.49 1,323,182.48 | 93,281,682.48 1,555,434.51

384,840,888.07 8,439,236.54 | 401,176,536.54 7,896,411.93

20 43




2023

475,243,953.56 9,762,419.02

494,458,219.02

9,451,846.44

475,243,953.56 9,762,419.02

494,458,219.02

9,451,846.44

6.4.7.
6.4.7.3.

6.4.7.
6.4.7.4.

/

6.4.7.4.

6.4.7.
6.4.7.5.

6.4.7.
6.4.7.6.

6.4.7.
6.4.7.7.

6.4.7.

6.4.7.

/
/
2023 6 30
24,003,504.66 -
24,003,504.66 -
2023 6 30

21 43




2023

2,409.03

22

43

2,409.03




2023

A
3,881,691.26 14,678,928.15 18,560,619.41
10,486,723.22 12,047,348.63 22,534,071.85
14,368,414.48 26,726,276.78 41,094,691.26
C
11,782.98 62,239.50 74,022.48
42,532.02 48,981.17 91,513.19
54,315.00 111,220.67 165,535.67
6.4.7.13
2023 1 1 2023
46,458.32
14,781.11
54.59
61,294.02
6.4.7.14
6.4.7.14.1
6.4.7.14.2 —_
6.4.7.15
6.4.7.15.1
23 43




2023

2023 1 1 2023 6 30

11,472,079.

16

220,008.

18

11,692,087.

34

6.4.7.15.2

2023 1 1 2023 6 30

197,529,671.

48

189,814,171.

42

7,493,204

.38

2,287.

50

220,008.

18

6.4.

6.4.

6.4.
6.4.

6.4.
6.4.

6.4.
6.4.

6.4.

6.4.

.15.

.15.

.16
.16.

17
7.

.18
.18.

.18.

.19

24

43




2023

6.4.7.20
2023 1 1 2023 6 30
1. 12,096,329.80
12,096,329.80
2. -
3. -

25

43




2023

6.4.9
6.4.9.1

6.4.9.2

26 43




2023

2023 1 1 2023 6 (2022 1 1 2022
30 6 30
765,847.32 17,860.66
1,300.63 6,522.10
1 2022 12 16
2022 12
20 0.70% 0.30%
2 x 0.30%
= x 0.30%
6.4.10.2.2
2023 1 1 2023 62022 1 1 2022
30 6 30
255,282.46 5,103.06
1 2022 12 16
2022 12
20 0.20% 0.10%
2 0.10%
x 0.10%+
6.4.10.2.3
2023 1 1 2023 6 30
A C
- 46.34 46.34
- 46.34 46.34
2022 1 1 2022 6 30

27 43



2023



2023

6.4.

6.4.

6.4.

6.4.
6.4.

6.4.

6.4.
6.4.

6.4.

6.4.

6.4.
6.4.

10.

10.

11

12

12.

12.

12.

2023

2022 6 30

2023 6 30

12.3.

12

12.

13

13.

.3.2

29 43

30






2023

2023 6 30 2022 12 31
AAA 100,119,931.52 121,494,318.58
AAA 291,678,599.56 219,989,476.18
72,000,016.43 78,904,020.27
463,798,547.51 420,387,815.03
6.4.13.2.5
6.4.13.2.6
6.4.13.3
6.4.13.3.1
6.4.13.4

31 43




2023

6.4.13.4.1
6.4.13.4.1.1
2023 6 30 6 6 -1 1-5
5,550,013.88 - - -| 5,550,013.88
5,237.60 - - - 5,237.60
20,542,575.3458,803,297.31415,112,346.37 - -494,458,219.02
24,003,504.66 - - -| 24,003,504.66
50,101,331.4858,803,297.31415,112,346.37 - -524,016,975.16
- - - 129,095.71 129,095.71
- - -| 43,031.88 43,031.88
- - - 17.40 17.40
- - -| 68,536.68 68,536.68
- - - 81,133.39 81,133.39
- - - 321,815.06 321,815.06
50,101,331.4858,803,297.31415,112,346.37 --321,815.06/523,695,160.10
2022 12 6 6 -1 1-5
31
23,908,741.24 - - -| 23,908,741.24
5,926,738.31 - - -| 5,926,738.31
2,296.77 - - - 2,296.77
95,937,884.8319,946,379.18355,723,212.39 - -471,607,476.40
125,775,661.1519,946,379.18355,723,212.39 - -501,445,252.72
- - - 232,180.69 232,180.69
- - - 68,687.73 68,687.73
- - - 17.29 17.29

32

43



2023

- - - -l 39,275.31 39,275.31
- - - -| 35,516.64 35,516.64
- - - -| 375,677.66 375,677.66
125,775,661.1519,946,379.18355,723,212.39 --375,677.66/501,069,575.06
6.4.13.4.1.2
2022 12
2023 6 30
31
27 -2,095,682.74 -1,866,700.62
27 2,095,682.74 1,866,700.62
6.4.13.4.2
6.4.13.4.3
VaR (Value at Risk)
6 30
6.4.13.4.3.1
2023 30 2022 12 31

%

%

33

43




2023

494,458,219.02 94.42 471,607,476.40 94.12
494,458,219.02 94.42 471,607,476.40 94.12
6.4.13.4.3.2
6.4.14
6.4.14.1
6.4.14.2
6.4.14.2.1
2023 6 30 2022 12 31
494,458,219.02 471,607,476.40
494,458,219.02 471,607,476.40
6.4.14.2.2
(
)

34 43




2023

6.4.14.3
6.4.14.4
6.4.15
§7
7.1
%
1 - -
494,458,219.02 94.36
494,458,219.02 94.36
4 - _
5 - -
6 24,003,504.66 4.58
7 5,550,013.88 1.06
8 5,237.60 0.00
9 524,016,975.16 100.00
7.2
7.2.1
7.2.2

35

43




2023

7.3
7.4
7.4.1 2% 20
7.4.2 2% 20
7.4.3
7.5
%
31,585,438.36 6.03
4 216,849,605.47 41.41
5 30,659,671.51 5.85
6 215,363,503.68 41.12
7 - -
8 - -
9 - -
10 494 ,458,219.02 94.42
7.6
%
19
1 1980254 o1 400,000 34,652,131.51 6.62
22
2 102200167 340,000 33,633,097.27 6.42
MTNOO2
21
3 102101519 300,000 31,803,499.73 6.07
MTNOO1
22
4 232280012 01 300,000 31,585,438.36 6.03
5 184376 22 02 300,000 30,712,684.93 5.86
7.7

36

43




2023

7.8

7.9

7.10.1

7.10.2

7.11.1

7.11.2

7.11.3

5,237.60

O |0 | N[fojga|h{WIN|F

5,237.60

7.11.4

7.11.5

37

43




2023

7.11.6

§8

8.1

38 43



2023

§9

2015 9 2

39 43




2023

10.6
10.6.1

10.6.2

10.7
10.7.1

(%)

()

RliRr(Rr(RP|INRP[R[R[N|F

40

43

1998 29

2007 48




2023

10.7.2

41 43



2023

4 2023 3 31
2022
5 2023 3 31
2022
6 2023 4 20
7 2023 4 21
2023 1
8 2023 2023 4 21
9 2023 5 25
§ 11
11.1 20%
20%
%
2023 1 1
479,891,5 479,891,544 .2
1 2023 6 0.00 0.00 99.47
44.29 9
30
1
2

42

43




2023

11.2

12.1

12.2

12.3

§ 12

https://www.cxfund.com.cn

43

43

2023

8

31




