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4.7.7 - _
113,218.70 4,107.21
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6.4.7.11 - -
6.4.7.12 189,769,395.26 86,543,670.09

2,036,469,363.17

1,268,657,658.06

2,758,767,888.08

1,583,572,500.37

2023

6

30

13

1.1028

44

1,846,699,967.91




2023

6.2

2023 1 1 2023 6 30

14 44



2023

4 - -
5 4,893,320.18 5,317,841.22
4,893,320.18 5,317,841.22
6.4.7.22 - -
97,356.11 115,809.53
6.4.7.23 130,447.96 128,665.24
. 48,832,412.33 28,861,296.95
) 48,832,412.33 28,861,296.95
48,832,412.33 28,861,296.95
6.3
2022 1 1 2023 6 30
2023 1 1 2023 6 30

15

44




2023

955,778,454.50

83,234,203.45

1,039,012,657.9

5

-291,192,474.5

-28,840,890.61

-320,033,365.17

6
1,846,699,967. 2,036,469,363.1
189,769,395.26
91 7
2022 1 1 2022 6 30
1,688,581,799. 1,780,975,962.0
92,394,162.43
61 4
1,688,581,799. 1,780,975,962.0
92,394,162.43
61 4
“ =71 -18,514,992.85 27,822,322.99 9,307,330.14

28,861,296.95

28,861,296.95

-18,514,992.85

-1,038,973.96

-19,553,966.81

16

44




2023

L 63,074,453.63 4,118,295.82 67,192,749.45
2 -81,589,446.48 -5,157,269.78 | -86,746,716.26
1,670,066,806. 1,790,283,292.1
120,216,485.42
76 8
6.1 6.4
6.4
6.4.1
( ‘ ")
(
} ") ( ;
") [2016]1854
203,547,549.55 (
) 1600909 2016 10 26

17 44



2023

80%

S%

6.4.2

6.4.3

2023 6 30 2023

1 2023 6 30

6.4.4

6.4.5

6.4.6
[2008]1

[2016]36
[2016]70
[20167140
[2017]2

[2017]56 [2017]90

18 44

(
2023 1
[2016]46



2023

@ ( )
2018 1 1
3%
@
©)
6.4.7
6.4.7.1
2023 6 30
4,810,421.07
4,809,976.47
44460
]_ -
1-3 -
4,810,421.07
6.4.7.2
2023 6 30
30,328,090.41 697,345.75 30,745,345.75 -280,090.41

2,669,916,716.95

39,015,688.79

2,723,097,998.79

14,165,593.05

19 44




2023

2,700,244,807.36

39,713,034.54

2,753,843,344.54

13,885,502.64

2,700,244,807.36

39,713,034.54

2,753,843,344 .54

13,885,502.64

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

10.77

46,603.04

20 44




2023

46,603.04
9,300.00
29,752.78
59,507.37
145,173.96
6.4.7.10
2023 1 1 2023 6 30
1,182,113,987.97 1,182,113,987.97
955,778,454 .50 955,778,454 .50
‘o= -291,192,474 .56 -291,192,474 .56
/ - -
/ - -
1,846,699,967.91 1,846,699,967.91
) )
6.4.7.11
6.4.7.12
86,464,987.49 78,682.60 86,543,670.09
25,754,247.11 23,078,165.22 48,832,412.33
51,317,890.59 3,075,422.25 54,393,312.84
76,197,569.63 7,036,633.82 83,234,203.45
-24,879,679.04 -3,961,211.57 -28,840,890.61
163,537,125.19 26,232,270.07 189,769,395.26
6.4.7.13
2023 1 1 2023 6 30
36,128.30

21 44




2023

22

44



2023

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

6.4.7.19

6.4.7.20

2023 1 1 2023 6 30

23,078,165.22

23,078,165.22

23,078,165.22

6.4.7.21

2023 1 1 2023 6 30

77,900.41

77,900.41

23

44




2023

25%

6.4.7.22
6.4.7.23
2023 1 1 2023 6 30

29,752.78
59,507.37
18,600.00
22,587.81
130,447.96

6.4.8

6.4.8.1

6.4.8.2

6.4.9

6.4.9.1

6.4.9.2

")
6.4.10
6.4.10.1

6.4.10.1.1

24

44




2023

6.4.10.1.2
2023 1 1 2023 6 30 2022 1 1 2022 6 30
% %
9,157,967.00 100.00| 25,406,711.40 100.00
6.4.10.1.3
6.4.10.1.4
6.4.10.1.5
6.4.10.2
6.4.10.2.1
2023 1 1 2023 6 |2022 1 1 2022
30 6 30
2,680,376.72 4,367,293.79
106,125.41 23,661.32
1
2022 6 27 0.50%
0.30%
2 2022 1 1 2022 6 26
x 0.50%
= x 0.50%+
2022 6 27 2023 6 30
x 0.30%
= x 0.30%+
6.4.10.2.2
2023 1 1 2023 6 |2022 1 1 2022

25 44




2023

30 6 30
893,458.92 881,250.65
x 0.10%
= x 0.10%=
6.4. )
)

6.4.
6.4.
6.4.
6.4.
6.4.
6.4.
6.4.

202 1 1

023 30 2022 1 1 2022 6 30

4,810,421.07 36,128.30 2,043,971.14 20,463.27
2023 6

6.4.10.7

2022

44

30




2023

6.4.

6.4.

6.4.

6.4

6.4.

6.4
6.4

10.8

11

12
12,1

12.2

.12.3
.12.3.1

2023 6

2023 6

721,290,278.46

30

30

27

44



2023

220313

22

13

2023

7

102.10

500,000 51,052,219.18

220408

22

08

2023

7

101.31

50,000 5,065,582.19

7,650,000 788,256,929.45

6.4.12.3.2

6.4.12.4

6.4.13
6.4.13.1

6.4.13.2

10%

10%

28

44



2023

6.4.13.2.1
2023 6 30 2022 12 31
A-1 50,596, 883.06 28,548,816.17
A-1 - -
788,904,587.16 411,438,511.73
839,501,470.22 439,987,327.90
6.4.13.2.2
6.4.13.2.3
2023 6 30 2022 12 31
A-1 - -
A-1 - -
- 148,113,815.33
- 148,113,815.33
AA+
6.4.13.2.4
2023 6 30 2022 12 31
AAA 268,973,846.37 41,559,715.07
AAA 367,686,381.19 351,874,038.75
1,277,681,646.76 600,027,354.78
1,914,341,874.32 993,461,108.60
6.4.13.2.5
6.4.13.2.6

29 44




2023

6.4.13.3

6.4.13.3.1

6.4.13.4

6.4.13.4.1

6.4.13.4.1.1

30 44






2023

721,290,278.46

721,290,278.46

- - - - 155,313.71 155,313.71
- - - - 145,173.96 145,173.96
1,008,246.4

721,290,278.46

5 722,298,524.91

-201,789,254.3[740,075,150.8| 1,286,515,503.|1212,562,990.4 2,036,469,363.
-895,027.75
0 5 88 9 17
202
6 6 -1 1-5 5
2
12
31
2,006,141.33 - - - - 2,006,141.33
32 44



2023

362,613,501.89

430,693,576.6

9 748,807,455.79

39,447,717.46

1,581,562,251.

83

- - - - 4,107.21 4,107.21
430,693,576.6 1,583,572,500.
364,619,643.22 9 748,807,455.7939,447,717.46  4,107.21 37
- - - - 658.91 658.91

- - - - 331,805.87 331,805.87

- - - - 110,601.96 110,601.96

314,109,012.63

314,109,012.63

125,355.96

125,355.96

33

44



2023

237,406.98

237,406.98

314,109,012.63

805,829.68

314,914,842.31

50,510,630.59

430,693,576.6

9 748,807,455.7939,447,717.46/-801,722_47

1,268,657,658.

06
6.4.13.4.1.2
2022 12
2023 6 30
31
27 -12,305,993.80 -5,357,013.85
27 12,305,993.80 5,357,013.85
6.4.13.4.2
6.4.13.4.3

34

44




2023

VaR (Value at Risk)

6 30
6.4.13.4.3.1
2023 6 30 2022 12 31
% %

2,753,843,344.54 135.23 | 1,581,562,251.83 124 .66

2,753,843,344 .54 135.23 | 1,581,562,251.83 124 .66
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

35

44




2023

2,753,843,344 .54

1,581,562,251.83

2,753,843,344 .54

1,581,562,251.83

6.4.14.2.2
)
6.4.14.3
6.4.14.4
6.4.15
§7
7.1
%
1 - -
2 - -
3 2,753,843,344.54 99.82
2,753,843,344.54 99.82
4,810,421.07 0.17
114,122 .47 0.00

36

44




2023

IEN 2,758,767,888.08 100.00

7.2

7.2.1

7.2.2

7.3

7.4

7.4.1 2% 20

7.4.2 2% 20

7.4.3

7.5

%
922,908,804.01 45.32
730,408,068.74 35.87

4 34,993,910.90 1.72
5 834,435,888.03 40.97
6 961,504,741.60 47.21
7 - -
) - -
9 - -
10 2,753,843,344.54 135.23

7.6

37 44




2023

1 220208 22 08 | 1,000,000 | 100,710,245.90 4.95
2 200212 20 12 800,000 |  84,216,832.88 4.14
3 220220 22 20 700,000 |  70,754,082.19 3.47
4 200313 20 13 600,000 |  61,803,123.29 3.03
5 190215 19 15 500,000 |  53,342,191.78 2.62
1.7
7.8
7.9
7.10
7.10.1
7.10.2
7.11
7.11.1
7.11.2
7.11.3
1 903.77
2 -
3 -
4 -
5 113,218.70
6 -
7 -
8 -

38

44




2023

9 114,122.47
7.11.4
7.11.5
7.11.6
88
8.1
% %
2,668 | 692,166.40 | 1,825,127,374.94 98.83 | 21,572,592.97 1.17
8.2
%
1,191.51 0.00
8.3
0
0
8§89
2016 10 26 203,547,549.55

1,182,113,987.97

955,778,454.50

39

44

291,192,474 .56




2023

10.

10.

10.

10.

10.

10.

§ 10

10.2.1

10.2.2

10.6.

10.

10.

6.2

10.7.

*

*

Rk (RPN
I

40

44




2023

41

44



2023

(%)

€D)

()

9,157,967.

o O

100.00

42

44




2023

3 2023 3 13
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 1 2023 4 27
10 2023 5 25
§ 11
11.1 20%
20%
%
2023 1 1
1,065,841 1,065,841,963
1 2023 6 0.00 0.00 57.72
30 ,963.08 .08

43

44




2023

1

2

3

11.2

§ 12

12.1
1
2
3
4
5
6

12.2

12.3

https://www.cxfund.com.cn

2023 8 31

44 44




