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§1   

ֲ Ԋᴪ ԊḠ Ҍ Ẋ ȁ ̆

ῒῤ ȁ‰ ҩ≢ ᴋȂ 

  ֲ ᴍ Ὲ ԍ̆ 2023 10 23 ԅ

Ҭ Ⱶ ȁ‪ṿ ῤ ̆Ḡ ῤ Ҍ Ẋ ȁ

Ȃ 

  ֲ ץ Ḥ ȁאָאל ↕ ֟̆p ҌḠ ѿ ≠Ȃ 

  ҙ Ҍף ῒ Ȃ ̆ ᵬ₮ ‗ ╠ ה

תּ ӥȂ 

  Ҭ Ⱶ Ȃ 

  2023 7 1 2023 9 30 Ȃ 

§2 ֟ ’  

  Ḥ ҈ҩ ṽ├  

Һף   005575 

֜ ף  005575 

ᵬ   ȁ  

  2018 1 19  

ᴍ   982,872,672.48 ᴍ  

  ԍṽ├ ̆ ҙ ‰ Ȃ 

  ῤ̆ ’ȁ

ȁ ֟ҙ

̆ ≠ȁל ├ȁṽל ȁ

├ ꜚ ץ Ḥ ᴨ̆ ΐ ֟ ᶛ

Ȃ └ ҉̆ ӄ ץ̆ ֟

ṿ̆ ᵣ Ȃ 

ҙ ‰  Ҭṽ  

  ҹṽ├ ῒ̆ ᵞԍ

̆ ԍ  

ֲ  Ḥ ᴋῈ  

ֲ  ᴍ Ὲ  

§3 Һ Ⱶ ‪ṿ   

3.1 Һ Ⱶ   

ᵝֲ̔ ᾝ  
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Һ Ⱶ   ̂2023 7 1 -2023 9 30 ̃ 

1.   8,258,077.40 

2. ≠   4,280,456.79 

3.ⱴ ᴍ ≠   0.0044 

4. ֟‪ṿ  988,343,101.03 

5. ᴍ ‪ṿ  1.0056 

̔1ȁ ≠ ῀ȁ ȁῒז ῀̂Ҍ Ὲᾛᴇṿ ꜚ ̃

῏ ᵩ ̆ ≠ ҹ ⱴ҉ Ὲᾛᴇṿ ꜚ ̕ 

2ȁ ҙ Ҍ ֲ ֜ ̂ᶛ ̆ ֜ ᵳ ȁ

ȁ ≠Ῥ ȁ ̃̆ ῀ ᵞԍ ↓

Ȃ  

3.2 ‪ṿ   

3.2.1 ᴍ ‪ṿ ῒҍ ҙ ‰   

  
‪ṿ

ŵ  

‪ṿ

‰ Ŷ  

ҙ

‰ ŷ  

ҙ

‰

‰ Ÿ  

ŵ̇ŷ  Ŷ̇Ÿ  

҈ҩ  0.44% 0.06% 0.01%  0.05% 0.43% 0.01% 

Έҩ  1.78% 0.05% 0.95%  0.04% 0.83% 0.01% 

ѿ  2.14% 0.08% 0.62%  0.05% 1.52% 0.03% 

҈  10.83% 0.06% 4.54%  0.05% 6.29% 0.01% 

ԓ  19.15% 0.07% 7.27%  0.06% 11.88% 0.01% 

ׂ 
23.72% 0.06% 10.29%  0.06% 13.43% 0.00% 

ץ 3.2.2 ‪ṿ ꜚ ῒҍ ҙ ‰

ꜚ  
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̔1ȁ ҹ 2018 1 19 2023 9 30 Ȃ 

2ȁ ̆ ӊ 6ҩ ῤҹ ד ̕ ד ̆

ᶛ Ҭ Ȃ  

§4 ֲ   

4.1 ̂ ̃   ׃

  Ⱶ  
ᴋ ׆├  

ҙ   
  

ᴋ   ᴋ   

 

Ḥ≠

├

ȁ Ḥ

ȁ

Ḥ ҈ҩ

ṽ├

├

ȁ Ḥ

87 ҩ

ṽ├ ├

Ḥ

ṽ├ ├

ȁ

◐  

2018 1

19  
- 13  

̆ ҙԍ҉ ֜ ̆

ΐ ҙ׆ Ҭ̆ Ȃ2010

7 ⱴ῀ Ḥ ᴋ

Ὲ ̆ ᴋ ԊⱵ ᴪ ̆

֜ ṽ├֜ ȁ֜ Һ ̆

ṽ├֜ ◐ ȁ ȁ

ȁ Ḥ ҈ҩ

ṽ├ ├ ȁ

Ḥ ṽ ṽ├ ├ ȁ

Ḥ ҈ҩ ṽ├

├ ȁ Ḥ

├ ȁ Ḥ ẫ ṽṽ

├ ├ ȁ Ḥ ң

ṽ├ ├

ḤҬṽ 1-3 ṽ

├ Ȃ ᴋ

◐ ȁ Ḥ≠

├ ȁ Ḥ
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ȁ Ḥ ҈ҩ

ṽ├ ├ ȁ

Ḥ 87ҩ ṽ├

├ Ḥ ṽ├ ├

Ȃ 

1̔ȁ ᴋ ᴋ ץ ӊ ҹ‰̕

Ὲ Ώ̕ 

  2ȁ ҙ׆├ ӈ ȇ׆ ├ҙ׆ҙֲ Ⱳ Ȉ ῏ Ȃ 

4.2 ֲ ῤ ᵬ Ḥ ’   

ֲ ῤ̆Ҥ ԅȇҬ ֲ ῍ ├ Ȉ ῒז ῏

ȁ אָאל̆ ҹ ᴍ ֲ ≠ ̆Ҍ ᴍ ֲ≠

ҹȂ 

ץ   Ḥԍ ȁ Ḥԍ ᴪ Ὲᴧҹ ̆ ѿ Ḥ ȁ

אָאל ↕ ֟̆ ᵬ Ҥ └ ╠ Ҋ̆ꜜⱬҹ

ᴍ ֲ ≠ Ȃ 

4.3 Ὲ ֜ Ғ   

4.3.1 Ὲ ֜ └ ’ 

ῤ̆Ὲ Ὲ ֜ └ ̆ Ὲ ֜ └ ᵣ ̆ ‗ ᵣ ̆

ⱴ ֜ ῤ └̆ ᵬ└ ȁ Ḡ Ὲ ֜ ↕ Ȃ

̆Ὲ ֜ ҹ ȁ№ ᵀ Ḥ ⱴ Ὲ ֜

Ȃ 

4.3.2 ֜ ҹ Ғ  

ῤ̆ ῃ ῏ ᶛ ̆ῒᵩ

ҍ֜ Ὲ ᴇ ֜ ғ ֜ ֜ ├ ֜ 5% ̆

֜ ҹȂ 

4.4 ῤ ᵬ№   

҈ ̆ṽ├ ᾢҊ ҉ V ̆ל ∆ ѿ ҉ ̆ᵖ

10Y ṽ Ҋ 3bp̆ ₮Ȃ ᵣ ̆ ṽ├ ᴨԍ ṽ├̆≠ Ḥ

≠ ץ Ḥ ṽ ≠ Ȃ7-8 ҹ ̆ṽ├ Ҋ Ȃ8

̆Ҋ MLF ≠ 15bp Ҋ Ὲ ᵬ≠ 10bp̆ҹ ᵣ Ῥ
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Ȃҍԋ ᵌ̆ ≠ ₮ ̆ל ֟ᴨ ₮ ̆

Ḥ ̆ ⱴ ṽⱴ ⱬ ̆ ṽ̆ ₮ 30bp Ȃ

9 ῃ ‰ 0.25%̆ғ ԍ ֟ ̆ṽ├ Ȃ ҈

Ҭ̆ ױ ӄ ᵝ̆ד ’Ҋ̆ ҍ≠ ṽ ṽ

֜ ̆ҹ Ȃ 

  ̆ Ῥ ṽ ꜚ ̆ ⱬ ⱴ ̆ Ḡ

̆ל ̆ ֟ ᴑ ̆ṽ Ȃ ῏ ȁ

ץ ҹ ῍ ’̆ ≠ ṽᶫ ꜚ̆

ᴇ ̆Ḥ ṽӞ ѿ ≠ ᴨלȂ ѿ ̆ ׅ ҳ Ҍ ̆ Ҍΐ

̆ ╠ ⱬ Ӟ ṽ ̆ṽ├

҉ᵖ Ȃ ױ Ҥ └Ḥ ̆ ֟̆ ̆ ṽ├

ᴪ̆ҹ Ԉ Ȃ 

4.5 ῤ ҙ   

2023 9 30 ̆ Ḥ ҈ҩ ṽ├ ᴍ ‪ṿҹ 1.0056 ᾝ ᴍ̆ ‪

ṿҹ 1.2180 ᾝ̆ ῤ Ḥ ҈ҩ ṽ├ ‪ṿ ҹ 0.44%̆ ҙ

‰ ҹ 0.01%Ȃ 

4.6 ῤ ֲ ֟‪ṿ   

Ȃ 

§5   

5.1 ֟ ’  

    ̂ᾝ̃  ֟ ᶛ̂%  ̃ 

1    - - 

   ῒҬ̔   - - 

2   - - 

3    1,262,855,535.56 99.98 

   ῒҬ̔ṽ├  1,262,855,535.56 99.98 

         ֟ ├  - - 

4    - - 

5    - - 

6  ӯ῀ ֟  - - 

   
ῒҬ̔ӯ ӯ῀

֟  
- - 
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ט  7   197,060.18 0.02 

8 ῒז ֟  - - 

9   1,263,052,595.74 100.00 

̔ ֜ └ Ȃ ҍ ├₮

ṢҙⱵȂ 

5.2 ҙ№   

5.2.1 ҙ№ ῤ   

Ȃ 

5.2.2 ҙ№   

Ȃ 

5.3 Ὲᾛᴇṿ ֟‪ṿ ᶛ  

5.3.1 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠  

Ȃ 

5.4 ṽ├ № ṽ├   

  ṽ├   Ὲᾛᴇṿ̂ᾝ̃  ֟‪ṿ ᶛ̂%̃  

1  ṽ├  - - 

2    - - 

3  ṽ├  1,121,627,368.89 113.49 

   ῒҬ̔ ṽ  468,949,716.24 47.45 

4  ᴑҙṽ├  - - 

5  ᴑҙ ├  - - 

6  Ҭ   - - 

7  ṽ̂ ֜ ṽ̃  - - 

8  ҙ   - - 

9 ῒ14.29 141,228,166.67  ז 

10   1,262,855,535.56 127.78 

5.5 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ ṽ├   

  ṽ├ף   ṽ├   ̂ ̃ Ὲᾛᴇṿ̂ᾝ̃ ֟‪ṿ ᶛ̂%̃  

1 200203 20 03 1,200,000 124,147,463.01 12.56 

2 210213 21 13 1,000,000 100,381,016.48 10.16 

3 2028018 20֜ ԋ  900,000 91,702,711.48 9.28 

4 2028013 
20῾ҙ ԋ

01 
800,000 81,394,273.22 8.24 

5 2228006 
22Ҭ ԋ

01 
600,000 61,638,493.15 6.24 
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5.6 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ ֟ ├

  

֟ ├Ȃ 

5.7 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ   

Ȃ 

5.8 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ   

Ȃ 

5.9 ṽ ֜ ’   

5.9.1 ṽ  

ṽ Ȃ  

5.9.2 ṽ ד   

ṽ Ȃ 

5.9.3 ṽ ᴇ 

ṽ Ȃ 

5.10   

5.10.1 ╠ ├ Һᵣ ₮ ̆

└ ╠ѿ ῤ ⌠Ὲ ȁ  
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ԋȁ ᴑҙ ԍ ֟ ̕҈ȁ ԍ ├ ̕ ȁ ᴑҙ

ԍ ӯ ̕ԓȁ ᴑҙ Ҍ ̕Έȁ ῈⱵ

ҩֲ ̕҂ȁ ᴑҙ ȁ Ȃ ҉̆Ҭ Ḡ

ᴪ Ҭ 1600 ҆ᾝ̆ № 1680 ҆ᾝ̆ 3280

҆ᾝȂ 

  ῤ ╠ ├Ҭ̆ Һᵣῐҙ ᴍ Ὲ ԍ 2022 9 28

⌠Ҭ Ḡ ᴪ Ḥ Ὲ ̂ Ḡ ‗ Ȑ2022ȑ50
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5.10.3 ῒז ֟  

ῒז ֟Ȃ 

5.10.4 ԍ ṽ├  

ԍ ṽ├Ȃ  

5.10.5 ╠ Ҭ ’  

Ȃ 

5.10.6 ῒז №  

ԍ ԓ῀ ̆№ ӊ ҍ Ȃ  

§6 ᴍ ꜚ  

ᵝ̔ᴍ  

∆ ᴍ   982,872,675.40 

ᴍ   0.07 

⁞̔ ᴍ   2.99 

№ ꜚᴍ ̂ᴍ ⁞

ľ-Ŀץ ↓̃  
- 

ᴍ   982,872,672.48  

§7 ֲ ’  

7.1 ֲ ᴍ ꜚ ’  

ῤ ֲ Ȃ  

7.2 ֲ ֜   

ῤ ֲ Ȃ  

§8 ᴍ ’  

  
ᴍ

  

ᴍ ᴍ

ᶛ(%)  

ᴍ

  

ᴍ ᴍ

ᶛ(%)  

ᴍ
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ῒ0.00 0.00 0.00 0.00  ז - 

  0.00 0.00 0.00 0.00 - 

§9 ‗ ῒז Ḥ   

9.1 ῤ ѿ ᴍ ᶛ ⌠ 20% ’  

≢  

ῤ ᴍ ’  ’  

  

ᴍ ᶛ

⌠

20%

  

∆  

ᴍ   

  

ᴍ   

  

ᴍ   
ᴍ   ᴍ ̂%  ̃ 

 
1 

2023 7

1

2023 9

30  

982,872,461.34 0.00 0.00 982,872,461.34  99.99  

֟   

1ȁ ‪ṿ ꜚ  

  ѿ ᶛ ̆ ᴪ ̆

ⱴ Ȃ ̆ ‪ṿ ↕ ᴍ ‪ṿ ҉ Ҋ Ȃ 

2ȁ Ⱳ  

  ѿ ᶛ ᴆ̆ Ҭ

ҳ № Ⱳ ’Ȃ 

3ȁ ץ  

  ѿ ᶛ ̆ ֟ ‪ṿ ᵞ̆׆ ᶏ

⌠ └̆ ץ Ȃ  

9.2 ‗ ῒז Ḥ   

‗ ῒז Ḥ Ȃ  

§10 ᴆ   

10.1 ᴆ   

1ȁҬ ᴪ ‰ ᴆ̕ 

  2ȁȇ Ḥ ҈ҩ ṽ├ ├ Ȉ̕ 

  3ȁȇ Ḥ ҈ҩ ṽ├ ├ תּ ӥȈ̕ 

  4ȁȇ Ḥ ҈ҩ ṽ├ ├ Ȉ̕ 

  5ȁ ῤ ℮҉ Ὲ ̕ 

  6ȁ Ḥ ᴋῈ ҙ ȁῈ ῏ ᴆ 
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10.2   

ֲ ⱲῈ Ȃ 

10.3   

Ḥ ᴋῈ ̔https://www.cxfund.com.cnȂ 

   

   

Ḥ ᴋῈ  

2023 10 25  


