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7.8
7.9
7.10
7.11

§8
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§2
2.1
519933
519933
2016 6 28
1,331,567,119.08
2.2

x 90%+

800

x 10%

5

49
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2.3
021-61009999 021-31888888
zhouyg@cxfund.com.cn zhup02@spdb.com.cn
4007005566 95528
021-61009800 021-63602540
12
68 9
68 9 1388 A
200120 200126
2.4
www . cxfund. com.cn
68 9
12
2.5
17
§3
3.1
3.1.1 (2023 1 1 -2023 6 30 )
8,323,071.36
12,801,041.64
0.0133
1.19%
2.27%
3.1.2 (2023 6 30 )
1,364,514.62
0.0010
1,408,193,248.70
1.0575
3.1.3 (2023 6 30 )
41.60%
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4.1
4.1.1

31.21%
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4.2

4.3
4.3.1

4.3.2
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4.4
4.4.1

10 49
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11 49
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6.1

2023

§6

6 30

2023 6 30 2022 12 31
7,362,743.66 10,300,432.90
2,603,184.02 318,823.80

95,656.25 79,678.51
1,186,847,845.75 157,808,844.37
26,789,300.00 18,047,532.00
1,160,058,545.75 139,761,312.37
212,681,416.32 5,005,934.24

- 341,055.71

4,682.27 2,746.37
1,409,595,528.27 173,857,515.90

2023 6 30

2022 12 31

13

49




2023

1,177.20 1,383.13

860,794.90 127,675.31

245,941.41 36,478.67

26,524.58 9,995.31

6.4.7.9 267,841.48 356,885.32
1,402,279.57 532,417.74

6.4.7.10 1,331,567,119.08 151,374,562.64
6.4.7.11 - -
6.4.7.12 76,626,129.62 21,950,535.52
1,408,193,248.70 173,325,098.16
1,409,595,528.27 173,857,515.90

2023 6 30 1.0575 1,331,567,119.08

6.2
2023 1 1 2023 6 30
2023 1 1 2023 | 2022 1 1 2022
6 30 6 30
17,658,827.34 -10,904,056.53
1. 848,025.24 32,667.15
6.4.7.13 104,120.03 19,934.20
743,905.21 12,732.95
2- “ _'I'I
12,262,665.29 -4,374,348.14
6.4.7.14 -1,798,275.05 -9,456,409.57
6.4.7.15 13,947,675.44 4,857,321.94

14 49




2023

6.4.7.16 - -
6.4.7.17 - -
6.4.7.18 - -
6.4.7.19 113,264.90 224,739.49
3.

Lo 6.4.7.20 4,477,970.28 -6,563,673.70

4 R 13 ”

5 R 13 ”
6.4.7.21 70,166.53 1,298.16
4,857,785.70 1,648,526.05
1 6.4.10.2.1 3,662,799.59 1,186,790.70
2 6.4.10.2.2 1,046,514.21 339,083.08
3 - -
4 _ -
5 9,160.65 7,231.44
9,160.65 7,231.44
6.4.7.22 - _
22,538.74 9,631.74
6.4.7.23 116,772.51 105,789.09
o 12,801,041.64 -12,552,582.58
12,801,041.64 -12,552,582.58

15 49
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151,374,562.64

21,950,535.52

173,325,098.16

1,180,192,556. 1,234,868,150.5
54,675,594.10

44 4

- 12,801,041.64 12,801,041.64

1,180,192,556. 1,363,389,395.1
183,196,838.75

44 9

1,360,966,173. 1,566,515,260.6
205,549,087.48

16 4

-180,773,616.7

-22,352,248.73

-203,125,865.45

2
-141,322,286.2
- -141,322,286.29
9
1,331,567,119. 1,408,193,248.7
76,626,129.62
08 0

2022 6 30

319,228,510.33

84,090,272.28

403,318,782.61




2023

319,228,510.33

84,090,272.28

403,318,782.61

-66,948,158.90

-27,640,328.34

-94,588,487.24

-12,552,582.58

-12,552,582.58

-66,948,158.90

-15,087,745.76

-82,035,904.66

1.
1,185,444.03 274,039.50 1,459,483.53
2.
-68,133,602.93 -15,361,785.26 -83,495,388.19
252,280,351.43 56,449,943.94 308,730,295.37
6.1 6.4
6.4
6.4.1

(

” [2016]886
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6.4.2

2016 6

345,062,697.59

80%
20%
5%

x 90%+ 800 x 10%

18 49
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2023 1 1 2023 6 30

6.4.4
6.4.5
6.4.5.1
6.4.6
6.4.6.1
2008 4 24
3%o 1%o
2008 9 19
[2005]103
6.4.6.2
[2016]36
2016 5 1
[2016]46
[2016]70
[2016]140

19 49
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[2017]56
3% 2018 1 1
[2017]90
6.4.6.3
2011
2011
6.4.6.4
[2004]78
2004 1 1
[2005]103
[2008]1
6.4.6.5
[2005]103
[2008]132
2008 10 9
[2012]85
2013 1 1

20 49
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1 1
1 1 1 50%
1 250% 20%
[2015]101
205 9 8
1
6.4.7
6.4.7.1
2023 6 30
7,362,743.66
7,360,389.60
2,354.06
1-3 -
7,362,743.66
6.4.7.2
2023 6 30
27,750,046.89 - 26,789,300.00 |  -960,746.89
77,101,739.84 | 1,233,475.46 78,380, 665.46 45,450.16
1,068,645,409.98 | 10,153,880.29 | 1,081,677,880.29 | 2,878,590.02

21 49




2023

1,145,747,149.82

11,387,355.75

1,160,058,545.75

2,924,040.18

1,173,497,196.71

11,387,355.75

1,186,847,845.75

1,963,293.29

6.4.7.

6.4.7.3.

6.4.7.

6.4.7.4.

/

2023 6 30
15,003,957.54 -
197,677,458.78 -
212,681,416.32 -
6.4.7.4.2
6.4.7.5
6.4.7.5.1
6.4.7.6
6.4.7.6.1
6.4.7.7
6.4.7.7.1
6.4.7.8
6.4.7.9
2023 6 30

22 49




2023

0.45
174,238.47
142,715.33
31,523.14
9,300.00
24,795.19
59,507.37
267,841.48
6.4.7.10
2023 1 1 2023 6 30
151,374,562.64 151,374,562.64
1,360,966,173.16 1,360,966,173.16
‘o -180,773,616.72 -180,773,616.72
/ - -
/ - -
1,331,567,119.08 1,331,567,119.08
6.4.7.11
6.4.7.12
15,478,538.13 6,471,997.39 21,950,535.52
8,323,071.36 4,477,970.28 12,801,041.64
118,885,191.42 64,311,647.33 183,196,838.75
131,418,072.40 74,131,015.08 205,549,087.48
-12,532,880.98 -9,819,367.79 -22,352,248.73
-141,322,286.29 - -141,322,286.29
1,364,514.62 75,261,615.00 76,626,129.62
6.4.7.13

23

49




2023

2023 1 1 2023 6 30

63,209.38

6,325.36

34,585.29

104,120.03

6.4.7.14
6.4.7.14.1 —_

2023 1 1 2023 6 30
200,627,049.34
201,950,207.26

475,117.13
-1,798,275.05
6.4.7.15
6.4.7.15.1

2023 1 1 2023 6 30

24 49
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6.4.

6.4.
6.4.

6.4.
6.4.

6.4.
6.4.

6.4.

6.4.

.15.4

.16
.16.1

.17
17.1

.18
.18.1

.18.2

.19

2023

25

1

49
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4,477,970.28

6.4.7.21

26 49
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6.4.10
6.4.10.1
6.4.10.1.1

2023 1 1 2023 6 30

2022 1 1 2022 6 30
% %
- - | 287,553,521.04 60.52

6.4.10.1.2

2023 1 1 2023 6 30 2022 1 1 2022 6 30

% %
- -| 241,133,867.10 57.47

6.4.10.1.3

2023 1 1 2023 6 30 2022 1 1 2022 6 30

% %
- -|  54,000,000.00 100.00
6.4.10.1.4
6.4.10.1.5
2023 1 1 2023 6 30
% %
2022 1 1 2022 6 30

27

49




2023

%

%

267,798.35 72.88 119,143.47 76.32
6.4.10.2
6.4.10.2.1
2023 1 1 2023 6 | 2022 1 1 2022
30 6 30
3,662,799.59 1,186,790.70
268,509.42 56,614.82
0.70%
H=Ex /
H
E
6.4.10.2.2
2023 1 1 2023 6

30

28 49




2023

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

2023 1 1 2023 6 30
2022 1 1 2022 6 30

7,362,743.66 63,209.38 4,180,390.68 14,617.65

2023 6 30

2022 6 30

6.4.10.7

6.4.10.8

6.4.11

10

29 49




2023

2023 2023
3 3
1 27| " 27 0.500 | 47,737,724.68 | 6,779,702.22 | 54,517,426.90
2023 2023
5 5
2 6| " 26 0.370 | 46,918,010.45 | 5,226,726.49 | 52,144,736.94
2023 2023
6 6
3 07| - 97 0.261 | 30,852,582.24 | 3,807,540.21 | 34,660,122.45
- - -| 1.131 | 125,508,317.37 | 15,813,968.92 | 141,322,286.29
6.4.12 2023 6 30
6.4.12.1 /
/
6.4.12.2
6.4.12.3
6.4.12.3.1
2023 6 30
6.4.12.3.2
2023 6 30
6.4.12.4
6.4.13
6.4.13.1

30

49




2023

6.4.13.2
10%
10%
6.4.13.2.1
2023 6 30 2022 12 31
A-1 - -
A-1 - -
249,614,232.48 40,189,086.03

31 49




2023

6.4.13.2.2
6.4.13.2.3
2023 6 30 2022 12 31
A-1 - -
A-1 - -
19,991,555.60 -
19,991,555.60 -
AA+
6.4.13.2.4
2023 6 30 2022 12 31
AAA 422,500,074.25 59,703,598.22
AAA 43,883,114.37 9,181,151.41
424,069,569.05 30,687,476.71
890,452,757.67 99,572,226.34
6.4.13.2.5
6.4.13.2.6
6.4.13.3
6.4.13.3.1

32 49




2023

6.4.13.4

6.4.13.4.1

6.4.13.4.1.1

2023

30

=5

225,004,153.04125,083,895.03768,489,100.1241,481,397.56

33

49

7,362,743.66 - 7,362,743.66
2,603,184.02 - 2,603,184.02
95,656.25 - 95,656.25




- - - - 26,524 .58 26,524 .58

34 49



2023

5,005,934.24 - - - - 5,005,934.24
- - - - 2,746.37 2,746.37
- - - - 341,055.71 341,055.71
57,047,687.82 10,645,985.65| 87,772,508.35 -18,391,334.08 173,857,515.90
- - - - 1,383.13 1,383.13
- - - - 127,675.31 127,675.31
- - - - 36,478.67 36,478.67
- - - - 9,995.31 9,995.3]1
- - - - 356,885.32 356,885.32
- - - - 532,417.74 532,417.74
57,047,687.82 10,645,985.65 87,772,508.35 -17,858,916.34 173,325,098.16

6.4.13.4.1.2

35

49



2023

2022 12
2023 6 30
31
27 -4,986,281.11 -557,851.78
27 4,986,281.11 557,851.78
6.4.13.4.2
6.4.13.4.3

VaR (Value at Risk)

6 30

6.4.13.4.3.1

2023

6

30

36

49




2023

6.4.13.4.3.2
95%
2022 12
2023 6 30
31
VaR 0.07%(2022 12
-976,102.02 -826,732.60
31 VaR 0.48%)
VaR
95%
2022
6.4.14
6.4.14.1
6.4.14.2
6.4.14.2.1
2023 6 30 2022 12 31
36,031,201.54 29,847,249.99
1,150,816,644.21 127,961,594.38
1,186,847,845.75 157,808,844.37
6.4.14.2.2

37 49




2023

6.4.14.3

6.4.14.4

6.4.15

38

49




2023

4,695,000.00 0.33
D
13,039,800.00 0.93
E - -
F - -
G - -
H - -
I
J - -
K - -
L - -
M - -
N - -
0 - -
p - -
Q - -
R - -
S - -
26,789,300.00 1.90
7.2.2
7.3
%
1 600900 480,000 10,588,800.00 0.75
2 603477 190,000 6,336,500.00 0.45
3 000066 250,000 3,457,500.00 0.25
4 600938 150,000 2,718,000.00 0.19
5 600461 300,000 2,451,000.00 0.17
6 605186 25,000 1,237,500.00 0.09
7.4
7.4.1 2% 20

39

49




19

2023

6 002368 6,944,201.00 4.01
7 603477 6,447,195.00 3.72
8 601225 6,122,056.00 3.53
9 600938 5,745,070.00 3.31
10 000333 5,661,766.00 3.27
11 601318 5,161,225.00 2.98
12 002230 3,680,644.00 2.12
13 300418 3,249,264.00 1.87
14 600461 2,501,159.00 1.44
15 600941 2,343,267.00 1.35
16 000513 2,237,636.00 1.29
17 000100 TCL 1,800,000.00 1.04
18 301052 1,599,533.00 0.92
19 002380 1,588,241.24 0.92
20 600050 1,337,500.00 0.77
7.4.2 2% 20
)
1 600900 16,657,925.00 9.61
2 000063 13,361,802.00 7.71
3 600674 10,407,878.00 6.00
4 002368 7,597,231.00 4.38
5 600025 7,368,000.00 4.25
40 49




2023

210,690,198.31

200,627,049.34

7.5
%
1 17,797,665.07 1.26
2 - -
3 775,056,566.00 55.04
412,702,955.78 29.31

4 43,044,193.64 3.06
5 171,443,122.05 12.17
6 123,483,541.85 8.77
7 9,241,901.54 0.66
8 19,991,555.60 1.42
9 - -
10 1,160,058,545.75 82.38

7.6

%

1 220332 22 32 1,000,000 | 101,650,465.75 7.22
2 230405 23 05 1,000,000 | 100,735,327.87 7.15
3 230202 23 02 600,000 61,082,038.36 4.34
4 2128024 | 21 02 500,000 51,591,783.56 3.66
5 012381334 | 23 SCP002 500,000 50,277,743.17 3.57

7.7

7.8

7.9

7.10

7.10.1

41

49




2023

7.10.2
7.11
7.11.1
2023 2 16
2023 5
1600 1680 3280
7.11.2
7.11.3
1 95,656.25
2 -
3 -
4 -
5 4,682.27
6 -
7 -
8 -

42

49




2023

9 100,338.52
7.11.4
%
1 113052 3,051,392.05 0.22
2 127006 1,713,770.68 0.12
3 127032 1,189,953.42 0.08
4 113044 1,155,161.64 0.08
5 110079 920,118.58 0.07
6 113043 641,021.75 0.05
7 113062 570,483.42 0.04
7.11.5
7.11.6
§8
8.1
% %
2,250 | 591,807.61 | 1,315,325,748.96 98.78 | 16,241,370.12 1.22
8.2
%
0.00 0.00
8.3
0
0
8§89
2016 6 28 345,062,697.59

151,374,562.64
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49
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1,360,966,173.16

180,773,616.72

1,331,567,119.08

10.

10.

10.

10.

10.

10.

§ 10

10.2.1

10.2.2

10.6.

10.

10.

6.2

10.7.

(%)

(%)

2 352,361,727.28

85.67

187,209.02

77.32 -

44

49




2023

58,955,520.37

14.33

54,905.79

22.68

L R

45

49




2023

(D) (D)
()
199,431,434.71 85.59 | 372,000,000.00 64.36 - -
33,571,160.93 14.41 | 206,000,000.00 35.64 - -
10.8
2022
1 2023 1 20
4
2 2022 2023 1 20
3 2023 3 1
4 2023 3 13
5 2023 3 24
6 2023 3 24

46 49
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2023

19 2023 1 2023 5 31
20 2023 6 21
21 2023 6 21
22 2023 6 26
§ 11
11.1 20%
20%
%
2023 2 16
171,982, 171,982,973.6
2023 2 0.00 0.00 12.92
973.60 0
19
2023 1
44,258,65 44,258,65
2023 0.00 0.00 | 0.00
2.74 2.74
15
2023 1
47,932,09 47,932,09
2023 0.00 0.00 | 0.00
9.80 9.80
12
2023 1
41,215,89 | 87,825,1 129,041,082.1
2023 0.00 9.69
3.17|  89.02 9
15
2023 2 16
609,309, 609,309,221.6
2023 6 0.00 0.00 45.76
221.67 7
30
1
2
48 49
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11.2

12.1

12.2

12.3

§ 12
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2023

8
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