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2017 9 8
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2023

6.6036% 0.0026% 4.1916% 0.0000% 2.4120% | 0.0026%

16.2110% 0.0031% 8.2825% 0.0000% 7.9285% | 0.0031%
B

0.1994% 0.0035% 0.1126% 0.0000% 0.0868% | 0.0035%

0.5724% 0.0024% 0.3418% 0.0000% 0.2306% | 0.0024%

1.1413% 0.0021% 0.6810% 0.0000% 0.4603% | 0.0021%

2.0831% 0.0025% 1.3781% 0.0000% 0.7050% | 0.0025%

7.0531% 0.0026% 4.1916% 0.0000% 2.8615% | 0.0026%

15.5742% 0.0033% 8.2825% 0.0000% 7.2917% | 0.0033%
C

0.1793% 0.0035% 0.1126% 0.0000% | 0.0667% 0.0035%

0.2894% 0.0033% 0.1914% 0.0000% | 0.0980% 0.0033%
D

0.1841% 0.0035% 0.1126% 0.0000% | 0.0715% 0.0035%

0.2929% 0.0033% 0.1914% 0.0000% | 0.1015% 0.0033%

54




2023

3.2.2

R TE R S AR T R A BT TR BE e 55 TSl A Ml £y B A B SR G SR S 6D 55 91 S 3 )

16.00%

14.00%

12.00%

10.00%

8. 00%

6. 00%

[=3
[=}
=t

=
=
o~

=
=
[=]

0E-90-E202

12-20-E202

80-11-ZZ02

0Z-L0-ZZ0Z

LE-E0-2202

0L-Zl-lzoz

12-80-120¢Z

20-50-1Z02

LL-L0-L202

£2-60-0202

£0-90-0Z02

£L-20-0Z02

SZ-01-6L02

90-£0-6L02

L1-£0-6102

9Z-11-810Z

40-80-8L02

gL-¥0-8L0Z

gz-Z1-/102

80-60-£102

AR B E]

S

EiBEEHAR

rl
™

g

rl
[~

BERARITAENESE —

-
TN

G

54



2023

!.‘_b_é;‘.—_vtﬂ‘r == gu_ u».;!-_gl Ft o : w_m"f‘.f-
0. 30%
//
/ 0.27%
S 0. 24%
-
A 0. 214
_—
/’ 0. 18%
//,/f/’ 0. 15
— 1}
o 0.12%
A 0. 09%
-
//
il 0. 06% —
//
,,
0. 03% e
0. 00%
R X ©_© © o o = -
F. Oz 5. =. B, o= 5. 2. = TEITEIETEITET
o O G
o4 o4 o4 o4 o4 o4 o4 o4 o od o o o4
= [ =] (=] = (=] = (=] = (=] Q [ =] [ [ =]
od o o4 o o o o4 o4 o4 o4 od o4
GEWEE |—i’tT§it EMCRITFENEE KEK&EAEMCRE TSR

Lylle St bl A5 S0 e S0 i e et ek A R o
30%

27%
24%
21%
18%
15%
12%

o o o o o o o o

09%

A A s o o7 o o o o o o o &
o~ &~ o~ &~ o~ N o o o4 ] ] &~ &~ ]
= = (=) = (=) = (=) (=] (=] (=] (=] (=] = = = = = (=)
o o o4 o o4 o o4 o [ o [ (] o4 o o o o o4

DRI IR E | [ KEKEBETORIPEEEE —KEKEBK

1 2023 5 11

B C D
2 A B 2017 9 8 2023 6 30

C D 2023 5 11 2023 6 30

10 54



2023

4.1
4.1.1

31.21%

2023

6

§4

15.15%
4_54%
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2003 63
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2023

4.2

4.3
4.3.1

4.3.2

4.4

4.4.1
2023

5bp
20bp  30Y
5YAA+

3Y

20-30bp

“

1-3Y

1-5Y

20bp

40bp AA+

1-5Y

14

3M-1Y
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2023

4.4.2

1.1413%

0.2894%

4.5

4.6

10bp MLF  LPR

20bp

A 1.0712%
0.6810% C

0.2929% 0.1914%
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2023

4.7

4.8

5.1

5.2

5.3

6.1

100%

106,865,175.67

§6

2023 6

30

§5

106,865,175.67

16
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2023

2023 6 30 2022 12 31
6.4.7.1 2,776,466,440.08 603,726,019.92
1,638,445.22 -
47,471.83 1,941.72
6.4.7.2 7,692,861,544.59 4,441,843,807.50
7,692,861,544 .59 4,441,843,807.50
4.7.3 - -
4. 3,207,539,861.86 2,098,514,663.90
.4.7.5 - -
4. - -
4.7.7 - B
175,276.97 3,002,465.00
6.4.7.8 - -
13,678,729,040.55 7,147,088,898.04

2023 6 30 2022 12 31
6.4.7.3 - -
690,931,065.71 1,040,335,299.03
59,323,089.68 -
1,403,337.47 748,642.89
467,779.13 249,547.62
180,825.43 130,237.94
36,734.09 31,150.56
1,151,669.39 1,033,944.38
6.4.7.9 266,694.44 323,870.49
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2023

18 54

753,761,195.34 1,042,852,692.91
6.4.7.10 12,924,967,845.21 6,104,236,205.13
6.4.7.11 - -
6.4.7.12 - -
12,924,967,845.21 6,104,236,205.13
13,678,729,040.55 7,147,088,898.04
30 A 1.0000 B
C 1.0000 D 1.0000
12,924,967,845.21 A 819,529,477.61
12,105,058,301.04 C 368,932.07
2023 6 30
2023 1 1 2023 1 1 2022
6 30 6 30
121,276,790.57 138,187,691.48
47,979,395.09 71,546,519.26
6.4.7.13 24,776,372.64 41,798,238.31




2023

3.
L 6.4.7.20 - -
4- _”
5- _”
6.4.7.21 - -
14,411,614.90 20,738,043.82
1 6.4.10.2.1 7,037,509.49 8,438,790.26
2 6.4.10.2.2 2,345,836.46 2,812,930.06
3 6.4.10.2.3 1,018,573.81 2,240,564.13
4 - -
5 3,864,947.09 7,076,859.77
3,864,947.09 7,076,859.77
6.4.7.22 - -
13,418.99 39,265.05
6.4.7.23 131,329.06 129,634.55
. 106,865,175.67 117,449,647.66
) 106,865,175.67 117,449,647.66
106,865,175.67 117,449,647 .66
6.3
2022 1 1 2023 6 30
2023 1 1 2023 6 30

6,104,236,205.13

6,104,236,205.13
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2023

6,104,236,205.13

6,104,236,205.13

6,820,731,640.08

6,820,731,640.08

106,865,175.67

106,865,175.67

6,820,731,640.08

6,820,731,640.08

21,454,442,066.01

21,454,442,066.01

-14,633,710,425.93

-14,633,710,425.9

3

-106,865,175.6

7

-106,865,175.67

12,924,967,845.21

12,924,967,845.21

2022

2022 6 30

11,871,761,732.84

11,871,761,732.84

11,871,761,732.84

11,871,761,732.84

-4,635,830,953.36

-4,635,830,953.36




2023

- 117,449,647.66 |  117,449,647.66
-4,635,830,953.36 - | -4,635,830,953.36
1.
18,963,238,772.63 - | 18,963,238,772.63
2 -23,599,069,725.9
-23,599,069,725.99 -
9
~117,449,647.6
- ~117,449,647 .66
6
7,235,930,779.48 - | 7,235,930,779.48
6.1 6.4
6.4
6.4.1
( - ")
( g
") (
‘ ’ 2013 11
[2013]1411 2017 8 17 [2017]1517
)

21

54




2023

A B
251,016,200.45
1700025 2017
9 8
2023 5 11 C (
c’) D ( “ D" ) C
D 0.25%
@ @ 1 (
1) 3) 397 ( 397 )
)
« )
6.4.2
(
")
6.4.3
2023 6 30 2023 2023 1

1 2023 6 30

6.4.4

6.4.5
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2023

6.4.6
[2008]1
[2016]36 [2016]46
[2016]70
[2016]140
[2017]2
[2017]56 [2017]90
€y ( )
2018 1 1
3%
@
©)
6.4.7
6.4.7.1
2023 6 30
3,254,439.20
3,253,768.36
670.84

2,773,212,000.88

2,760,000,000.00

13,212,000.88

20,031,333.44

2,753,180,667.44

2,776,466,440.08
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2023

6.4.7.2
2023 6 30
%
398,923,830.87 398,020,570.96 -903,259.91 | -0.0070
7,293,937,713.72 7,297,438,942.25 3,501,228.53 | 0.0271
7,692,861,544.59 7,695,459,513.21 2,597,968.62 | 0.0201
7,692,861,544.59 7,695,459,513.21 2,597,968.62 | 0.0201
1. -
2. /
6.4.7.3 /
6.4.7.3.1 /
/
6.4.7.4
6.4.7.4.1
2023 6 30
3,207,539,861.86 -
3,207,539,861.86 -
6.4.7.4.2
6.4.7.5
6.4.7.5.1
6.4.7.6

6.4.7.6.1
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2023

6.4.7.7
6.4.7.7.1
6.4.7.8
6.4.7.9
2023 6 30
163,174.89
163,174.89
9,300.00
34,712.18
59,507.37
266,694 .44
6.4.7.10
A
2023 1 1 2023 6 30
749,572,903.36 749,572,903.36
1,317,799,203.31 1,317,799,203.31
v -1,247,842,629.06 -1,247,842,629.06
/ - -
/ - -

819,529,477.61

25 54

819,529,477.61
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-13,384,606,694.73

-13,384,606,694.73

12,105,058,301.04

12,105,058,301.04

C
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2023

8,423,305.25

8,423,305.25

-8,423,305.25

-8,423,305.25

98,441,018.36

98,441,018.36

-98,441,018.36

-98,441,018.36

821.63 821.63
—821.6% —821.6%

30.4; 30.4;
-30.4; -30.4;

6.4.7.13
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2023

2023 1 1 2023 6 30

19,129.18

24,747,750.91

9,358.70

133.85

24,776,372.64
6.4.7.14
6.4.7.15

6.4.7.15.1
2023 1

28

54
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6.4.
6.4.

6.4.
6.4.

6.4.
6.4.

6.4.

6.4.

6.4.

6.4.

6.4.

6.4.

.16
.16.

17
17.

.18
.18.

.18.

.19

.20

.21

.22

.23

2023

1

1

2023

6

30

29
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2023

6.4.8.2
6.4.9
6.4.9.1
6.4.9.2
(H
")
( )
( )
(u
")
6.4.10
6.4.10.1
6.4.10.1.1
6.4.10.1.2
2023 1 1 2023 6 30 2022 1 1 2022 6 30
% %
1,218,147,600.00 91.70| 70,063,200.00 100.00
6.4.10.1.3
2023 1 1 2023 6 30 2022 1 1 2022 6 30
% %
700,000,000.00 100.00(18,900,000,000.00 100.00

6.4.10.1.4

30

54




2023

6.4.10.1.5
6.4.10.2
6.4.10.2.1
2023 6 1 1 2022
30 6 30
7,037,509.49 8,438,790.26
817,303.40 354,451.43
x 0.15%
x 0.15%
6.4.10.2.2
2023 6 1 1 2022
30 6 30
2,345,836.46 2,812,930.06
= x 0.05%+

6.4.10.2.3
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2023

A B
839,138.06 368,635.92 -11,207,773.98
5,987.27| - - 5,987.27
- 1,151.29 - 1,151.29
845,125.33 369,787.21 -11,214,912.54
A 0.15% 0.01%
C 0.25%
0.20% 0.25%
6.4.10.3 ( )
2023 1 1 2023 6 30
20,852,28951,450,886.
.59 99
2022 1 1 2022 6 30
50,959,652.
74
6.4.10.4
6.4.10.4.1
6.4.10.4.2
32 54




2023

6.4.10.5
6.4.10.5.1
6.4.10.5.2
A
2023 6 30 2022 12 31
% %
3,850,795.29 0.03 | 14,761,145.62 0.24
6.4.10.6
202 1 1 202
023 023 6 30 2022 1 1 2022 6 30
3,254,439.20 19,129.18 3,193,974.24 701,993.05
2023 6 30
“ ” 2022 6 30

6.4.10.7

33

54




2023

97,350,671.47

920,825.50

169,521.39

98,441,018.36

C

791.10

30.53

821.63

29.49

0.94

30.43

6.4.12 2023
6.4.12.1

6.4.12.2

6.4.12.3
6.4.12.3.1

6 30

2023 6 30

690,931,065.71
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2023

6.4.13
6.4.13.1

6.4.13.2

10%

10%
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2023

A-1 40,302,880.15 -
A-1 - -
685,907,510.13 310,574,155.80
726,210,390.28 310,574,155.80
6.4.13.2.2
6.4.13.2.3
2023 6 30 2022 12 31
A-1 - -
A-1 - -
6,043,329,975.95 3,856,477,904.18
6,043,329,975.95 3,856,477,904.18
AA+
6.4.13.2.4
2023 6 30 2022 12 31
AAA 564,987,352.81 -
AAA - -
358,333,825.55 274,791,747.52
923,321,178.36 274,791,747 .52
6.4.13.2.5
6.4.13.2.6
6.4.13.3
6.4.13.3.1

36 54




2023

6.4.13.4

6.4.13.4.1

6.4.13.4.1.1

2023
30

6

1-5

2,375,752,662.32

400,713,777.76

2,776,466,440.08

1,638,445.22

1,638,445.22

47,471.83

47,471.83

6,329,540,716.61

1,363,320,827.98

7,692,861,544.59

3,207,539,861.86

3,207,539,861.86

175,276.97

175,276.97
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2023

11,914,519,157.84

1,764,034,605.74

175,276.97

13,678,729,040.55

1,403,337.47

1,403,337.47

467,779.13

467,779.13

59,323,089.68

59,323,089.68

690,931,065.71

690,931,065.71

180,825.43

180,825.43
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1,151,669.39

1,151,669.39



2023

1,040,335,299.03

1,040,335,299.03

- - - - 130,237.94 130,237.94
- - - -| 1,033,944.38 1,033,944.38
- - - - 31,150.56 31,150.56
- - - - 323,870.49 323,870.49

1,040,335,299.03

2,517,393.88

1,042,852,692.91

6,054,458,638.83

49,292,495.18

485,071.12

6,104,236,205.13

6.4.13.4.1.2
2022 12
2023 6 30
31

27 -6,270,657.12 -2,894,078.61

27 6,270,657.12 2,894,078.61
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
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2023

40



§7

7.1
%
1 7,692,861,544.59 56.24
7,692,861,544.59 56.24
2 3,207,539,861.86 23.45
3 2,778,104,885.30 20.31
4 222,748.80 0.00
5 13,678,729,040.55 100.00
7.2
%
- 4.46
1
, 690,931,065.71 5.35
20%
7.3
7.3.1
86
86
48
120
120
7.3.2
o b
1 30 34.74 5.80

397

41

54




2023

2 30 —60 18.85 -
397
3 60 —90 4.47 -
397
4 90 —120 13.49 -
397
5 120 —397 33.96 -
397
105.52 5.80
7.4 240
240
7.5
%
1 - -
2 - -
3 906,651,390.48 7.01
752,083,699.01 5.82
4 398,923,830.87 3.09
5 292,157,636.67 2.26
6 51,798,710.62 0.40
7 6,043,329,975.95 46.76
8 - -
9 7,692,861,544.59 59.52
10 397 - -
7.6
%
22
1 112217195 3,000,000 | 299,182,187.45 2.31
CD195
23
2 112308039 3,000,000 | 299,053,610.31 2.31
CD039
23
3 112396847 2,000,000 | 199,782,231.81 1.55
CD116

42 54




2023

23
4 112319153 2,000,000 | 199,511,251.54 1.54
CD153
23
5 112307006 2,000,000 | 199,488,323.55 1.54
CD006
23
6 112396983 2,000,000 | 198,751,913.81 1.54
CD0O07
23
7 112396892 2,000,000 | 198,594,420.84 1.54
CD044
23
8 112321162 2,000,000 | 198,383,651.40 1.53
CD162
23
9 112317031 2,000,000 | 198,250,660.65 1.53
CDO31
23
10 | 112321199 2,000,000 | 196,789,705.66 1.52
CD199
7-7 “® ”
0.25 -0.5% 0
0.0550%
0.0007%
0.0187%
0.25%
0.25%
0.5%
0.5%
7.8
7.9
7.9.1
7.9.2
2022 9 9
2022 48

43

54




2023

2022 22

2022 22

2023 7

460

2022

44

54

2022

2022

2023

2023

2023 8

12 26

12 26



2023

430 1230 1660
2023 2 17
2023 21
860
2023 4 24
7.9.3
1 47,471.83
> _
3 _
4 175,276.97
45 54



2023

5 -
6 -
7 -
8 222,748.80
7.9.4
§8
8.1
% %
A 93,710 8,745.38 158,807,148.11 | 19.38 | 660,722,329.50 | 80.62
B 70 | 172,929,404.30 | 12,105,058,301.04 | 100.00 0.00 0.00
C 35 10,540.92 0.00 0.00 368,932.07 | 100.00
b 2 5,567.25 0.00 0.00 11,134.49 | 100.00
93,817 137,767.87 | 12,263,865,449.15 | 94.89 | 661,102,396.06 5.11
8.2
%
1 700,707,282.57 5.42
2 502,983,601.66 3.89
3 500,516,101.28 3.87
4 500,080,597.43 3.87
5 500,026,649.82 3.87
6 428,174,692 .24 3.31
7 400,070,053.89 3.10
8 353,369,002.14 2.73
9 311,909,494.40 2.41
10 309,717,127.50 2.40

46

54




2023

8.3

%

526,440.62 0.06
0.00 0.00
221,504.15 60.04
11,134.49 100.00
759,079.26 0.01

8.4

47
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2023

13,384,606,694.7

10.1

10.2
10.2.1

10.2.2

10.3

10.4

10.5

10.6
10.6.1

10.6.2

1,247,842,629.06 3 1,261,102.14 -
12,105,058,301.0
819,529,477.61 4 368,932.07 11,134.49
C D 2023 5 11
§ 10
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10.7
10.7.1

(%)

(%)

P Rk R[N
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50
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2023

10.8 0.5%
0.5%
10.9
1 2023 1 17
2022 4
2 2023 1 20
3 2022 2023 1 20
4 2023 3 13
2022
5 2023 3 31

51

54




2023

6 2023 3 31
2022
7 2023 4 20
2023 1
8 2023 4 21
9 2023 2023 4 21
10 2023 4 25
11 CD 2023 5 9
12 2023 5 9
13 2023 5 9
14 2023 5 9
15 2023 5 9
16 2023 5 23
17 2023 5 25
18 2023 6 6
19 2023 6 16
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20

2023

17

21

2023

17

22

2023

17

23

2023

17

24

2023

21

25

2023

1

2023

30

11.1

11.2

12.1

12.2

12.3

§ 11

§ 12

20%

https://www.cxfund.com.cn
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54
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2023
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