30

2023

2023 12

2024 3 29

31



30

2023

1.1

2023

1

1

§1

2023

12

31

58

2024

3

27



30 2023

1.2
5 2
L L e e e e e eaeeeaa e 2
L e e e e e eaeaaeaaaaaaan 3
8 2 e iaeeeeeesaasssssseseassssessssassseeseeesanaannnnn 5
0t 5
20 5
/2 5
2 e e e eeeaeeeaaeaaaaaan 6
7208 6
2 6
1t 6
B e e e e e 7
1 2 9
8 4 e e e 10
O 10
4.2 e 13
. 13
4.4 e 14
< 15
O 15
O 15
< 16
4.9 e 16
5 16
0 16
S.2 16
5.3 e 16
£ 17
L 17
0.2 e e e e e 17
L 18
720 18
722 20
72 21
T e e e e e e e e 23
8 8 e aeeeaaeeeaeeeemeaeeaaaa- 48



30 2023

0 48
. 49
8.3 e 49
. 49
705 49
8.6 e 50
8.7 50
8.8 50
8.9 e 50
8.10 e 50
70 50
L5 2 53
0. L e aaaeaaaaas 53
9.2 e 54
9.3 e 54
£ 0 54
L0 54
e 54
I 54
11.3 e 55
N 55
5 55
11.6 e eeaaaaaa 55
e 55
I 56
8 12 e e eesseeaaasssassasaseamasmeaanan- 58
12.1 20% e 58
12 2 e aae e 58
L5 X 58
1 58
T 58
I 58



30

2023

§2

2.1
30
30
013236
2021 9 9
27,939,824,951.75
30 A 30
013236 013237
2,923,290,464.05 25,016,534,487.70
2.2
1 *80%+
*20%
2.3

021-61009999

025-58588217

zhouyg@cxfund.com.cn

Zhouhongl@jsbchina.cn

4007005566

95319

021-61009800

025-58588155

68 9

26

68 9
37 38

26




30 2023

200120 210001

2.4
.cxfund.com.cn
68 38
26 25
2.5
100 50
68 9 37
38
§3
3.1
2023 2022
3.1.1
30
30 30 30
A C C
A A C



30 2023
3,191,698,845.| 27,189,981,828/670,910,977./5,535,084,741.|92,272,275.|187,872,726.
92 .46 69 47 23 20
1.0918 1.0869 1.0537 1.0510 1.0152 1.0147
3.1.3
2023 2022 2021
9.18% 8.69% 5.37% 5.10% 1.52% 1.47%
3.2
3.2.1
30 A
0.80% 0.02% 0.67% 0.01% 0.13% 0.01%
1.45% 0.01% 1.09% 0.01% 0.36% 0.00%
3.62% 0.01% 2.41% 0.01% 1.21% 0.00%
9.18% 0.02% 5.34% 0.01% 3.84% 0.01%
30 C
0.76% 0.01% 0.67% 0.01% 0.09% 0.00%
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8.69% 0.02% 5.34% 0.01% 3.35% 0.01%
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2023 12 31

2023 12 31 2022 12 31
127,465,001.06 4,903,617.39
201,765,225.58 243,989.50
199,072.41 122,448.61
30,371,437,425.04 6,850,392,288.63
30,371,437,425.04 6,850,392,288.63
511,932,791.38 109,429,986.06
31,212,799,515.47 6,965,092,330.19

2023 12 31 2022 12 31
740,186,761.99 695,761,920.70
77,261,383.29 60,298,117.23
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1,226,027.31 254,213.22
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831,118,841.09 759,096,611.03
7.4.7.10 27,939,824,951.75 5,903,032,727.92
7.4.7.12 2,441,855,722.63 302,962,991.24
30,381,680,674.38 6,205,995,719.16
31,212,799,515.47 6,965,092,330.19
2023 12 31 30 A 1.0918
30 C 1.0869 27,939,824,951.75
30 A 2,923,290,464.05 30 C
25,016,534,487.70
7.2
30
2023 1 1 2023 12 31
2022 1 1 2023 | 2022 1 1 2022
12 31 12 31
856,094,441.10 124,316,913.08
1. 15,052,006.32 894,340.83
7.4.7.13 194,138.91 44,569.79
14,857,867.41 849,771.04
2 R 13 ”
728,604,279.54 134,034,320.72
7.4.7.14 _ _
7.4.7.15 728,603,314.82 134,034,320.72
7.4.7.16 - -
7.4.7.17 - -
7.4.7.18 964.72 -
7.4.7.19 - -
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1 7.4.10.2.1 47,792,616.89 7,131,968.79
2 7.4.10.2.2 11,948,154.24 1,782,992.04
3 7.4.10.2.3 42,842,638.69 6,404,487.61
4 - -
5 15,639,908. 62 2,268,126.44
15,639,908.62 2,268,126.44
7.4.7.22 - -
2,420,528.03 472,606.88
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. 735,227,894.63 106,039,531.32
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2022 1 1 2023 12 31
2022 1 1 2023 12 31
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[2016]36
5 1
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[2017]56
3% 2018
[2017]90
7.4.6.2
2011
7.4.6.3
[2004]78
2004 1 1
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[2008]1
7.4.6.4
[2008]132
2008 10 9
71.4.7
7.4.7.1
2023 12 31 2022 12 31
127,465,001.06 4,903,617.39
127,463,507.70 4,902,228.82
1,493.36 1,388.57
1
1-3 - -
3 - -
127,465,001.06 4,903,617.39
71.4.7.2
2023 12 31
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30 2023
768,512,057.63 | 13,211,820.11 781,157,950.11 -565,927.63
29,145,265,881.32 | 341,482,874.93 | 29,590,279,474.93 | 103,530,718.68
29,913,777,938.95 | 354,694,695.04 | 30,371,437,425.04 | 102,964,791.05
29,913,777,938.95 | 354,694,695.04 | 30,371,437,425.04 | 102,964,791.05
2022 12 31
198,083,752.27 5,008,854.75 205,514,324.75 2,421,717.73
6,563,260,581.92 | 93,512,463.88 | 6,644,877,963.88 | -11,895,081.92
6,761,344,334.19 | 98,521,318.63 | 6,850,392,288.63 | -9,473,364.19
6,761,344,334.19 | 98,521,318.63 | 6,850,392,288.63 | -9,473,364.19
7.4.7.3 /
7.4.7.3.1 /
/
71.4.7.4
7.4.7.4.1
7.4.7.4.2
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71.4.7.5.1
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199,389.05 56,438.57
199,389.05 56,438.57
9,300.00 9,300.00
70,000.00 60,000.00
120,000.00 120,000.00
398,689.05 245,738.57
7.4.7.10
30 A
2023 1 1 2023 12 31
636,715,521.58 636,715,521.58
5,870,292,134.62 5,870,292,134.62
‘o -3,583,717,192.15 -3,583,717,192.15
/ - -
/ - -
2,923,290,464.05 2,923,290,464.05
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33 58




30

2023

2023 1 2023 12 31

5,266,317,206.34 5,266,317,206.34

59,865,329,901.65 59,865,329,901.65

‘o -40,115,112,620.29 -40,115,112,620.29

/ - -

/ - -

25,016,534,487.70 25,016,534,487.70
7.4.7.11
7.4.7.12

30 A

30,048,867.99 4,146,588.12 34,195,456.11

30,048,867.99 4,146,588.12 34,195,456.11

68,764,263.87 10,761,080.66 79,525,344 .53

126,417,768.23 28,269,813.00 154,687,581.23

352,619,157.00 75,177,027.67 427,796,184.67

-226,201,388.77 -46,907,214.67 -273,108,603.44

225,230,900.09 43,177,481.78 268,408,381.87

30 C

234,653,850.42 34,113,684.71 268,767,535.13

234,653,850.42 34,113,684.71 268,767,535.13

554,025,475.52 101,677,074.58 655,702,550.10

1,016,956,260.58 232,020,994.95 1,248,977,255.53

3,423,780,366.50 758,149,389.08 4,181,929,755.58

-2,406,824,105.92 -526,128,394.13 -2,932,952,500.05

1,805,635,586.52 367,811,754.24 2,173,447,340.76
7.4.7.13
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2023 1 1 2023 12 31 | 2022 1 1 2022
12 31
60,801.25 27,482.30
128,947.06 14,398.54
4,390.60 2,688.95
194,138.91 44,569.79
7.4.7.14
71.4.7.14.1 —_
7.4.7.15
7.4.7.15.1
2023 1 1 2023 2022 1 1 2022 12
12 31 31
846,223,257.33 135,940,473.60
-117,619,942.51 -1,906,152.88
728,603,314.82 134,034,320.72
7.4.7.15.2 —_
2023 1 1 2023 2022 1 1 2022
12 31 12 31
65,142,075,138.77 6,572,872,537.06
64,083,375,556.63 6,421,128,220.93
1,175,932,629.65 153,570,421.57
386,895.00 80,047.44
-117,619,942.51 -1,906,152.88
7.4.7.15.3 —_
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2023 1 1 2023 12 12022 1 1 2022
31 12 31
47,792,616.89 7,131,968.79
19,634,725.13 3,136,815.52
28,157,891.76 3,995,153.27
0.2%
H=Ex
H
E
7.4.10.2.2
2023 1 1 2023 12 (2022 1 1 2022
31 12 31
11,948,154.24 1,782,992.04
0.05%
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440,902,39 13,159,076
- 821,351.00
2.36 ,000.00
2022 1 1 2022 12 31
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7.4.10.7
7.4.10.8
7.4.11
7.4.12 2023 12 31
7.4.12.1 /
7.4.12.1.1
2023
23
12 |1
240447 100.00 (100.04{770,000| 77,000,000.00 | 77,030,378.08
05 27
71.4.12.2
7.4.12.3
7.4.12.3.1
2023 12 31
740,186,761.99
2024 1 2
230211 23 11 100.38 6,100,000 612,312,000.00
2024 1 2
230304 23 04 101.04 2,215,000 223,801,058.20
8,315,000 836,113,058.20
7.4.12.3.2
2023 12 31
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7.4.13.2

10%
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7.4.13.2.1
2023 12 31 2022 12 31
A-1 206,357,222.81 191,642,177.53
A-1 - -
16,429,101,375.72 3,900,505,926.22
16,635,458,598.53 4,092,148,103.75
7.4.13.2.2
7.4.13.2.3
2023 12 31 2022 12 31
A-1 - -
A-1 - -
1,894,225,015.39 -
1,894,225,015.39 -
AA+
7.4.13.2.4
2023 12 31 2022 12 31
ARA 4,711,321,536.14 1,324,233,215.65
ARA 3,412,470,858.59 1,155,690, 180.47
3,717,961,416.39 278,320,788.76
11,841,753,811.12 2,758,244,184.88
7.4.13.2.5
7.4.13.2.6
7.4.13.3
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7.4.13.3.1
7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
2023
6 -1 1-5
12 31

127,465,001.06

127,465,001.06

201,765,225.58

201,765,225.58

199,072.41

199,072.41

44
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17,844,352,761.109,724,073,169.452,803,011,494.49 -

30,371,437,425.04

511,932,791.38  511,932,791.38

18,173,782,060.159,724,073,169.452,803,011,494.49

511,932,791.3831,212,799,515.47

77,261,383.29 77,261,383.29

4,904,109.18 4,904,109.18

1,226,027.31 1,226,027.31

740,186,761.

(o}
(o)
1
1
1
1

740,186,761.99

4,356,209.99 4,356,209.99

2,785,660.28 2,785,660.28

398,689.05 398,689.05

740,186,761.99 - - 90,932,079.10] 831,118,841.09

17,433,595,298.169,724,073,169.452,803,011,494.49
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- - -| -109,429,986.06 109,429,986.06
4,539,781,756.18]1,836,039,826.27| 479,840,761.68 -109,429,986.06 6,965,092,330.19
- - -| - 60,298,117.23 60,298,117.23
- - -l - 1,016,852.91 1,016,852.91
- - - - 254,213.22 254,213.22
695,761,920.70 - -l - -|  695,761,920.70
- - -l - 905,326.13 905,326.13
- - -l - 614,442.27 614,442.27
- - -l - 245,738.57 245,738.57
695,761,920.70 - -| -163,334,690.33 759,096,611.03
3,844,019,835.481,836,039,826.27| 479,840,761.68 -| 46,095,295.73| 6,205,995,719.16
7.4.13.4.1.2
2022 12
2023 12 31
31
27 -42,147,476.45 -7,851,717.61
27 42,147,476.45 7,851,717.61
7.4.13.4.2

46 58
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7.4.13.4.3
7.4.13.4.3.1
2023 12 31 2022 12 31
% %

30,371,437,425.04 99.97 | 6,850,392,288.63 110.38

30,371,437,425.04 99.97 | 6,850,392,288.63 110.38
7.4.13.4.3.2
7.4.14
7.4.14.1
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30 2023

7.4.14.2
7.4.14.2.1

2023 12 31 2022 12 31

30,371,437,425.04 6,850,392,288.63

30,371,437,425.04 6,850,392,288.63

7.4.14.2.2

7.4.14.3

7.4.14.4

7.4.15
7.4.15.1

7.4.15.2

§8

8.1

%

1 - -

2 - -

30,371,437,425.04 97.30
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30,371,437,425.04 97.30
4 - -
5 - -
6 - -
7 329,230,226.64 1.05
8 512,131,863.79 1.64
9 31,212,799,515.47 100.00
8.2
8.2.1
8.2.2
8.3
8.4
8.4.1 2% 20
8.4.2 2% 20
8.4.3
8.5
%
2,629,721,697.40 8.66
1,708,271,612.03 5.62
4 647,216,706.27 2.13
5 15,150,710,336.23 49.87

49
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6670 2.462
2300 8970 2.462
2023 2 16
2023 2
6670 2.462
2300 8970 2.462
2023 2 16
2023 2
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6670 2.462
2300 8970 2.462
2023 2 16

2023 2

6670 2.462

2300 8970 2.462

8.11.2
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8.11.3
1 199,072.41
2 -
3 -
4 -
5 511,932,791.38
6 -
7 -
) -
9 512,131,863.79
8.11.4
8.11.5
8.11.6
§9
9.1
%
%%
30
49,230 59,380.27 0.00 0.00 | 2,923,290,464.05 100.00
A

53
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2023

9.2

%
30 182,172.74 0.01
30 140,982.15 0.00
323,154.89 0.00
9.3
30 A 0~10
30 C 0
0~10
30 A 0~10
30 C 0
0~10
§ 10
30 A 30 C
2021 9
9 52,908,407.26 211,227,727.00
636,715,521.58 5,266,317,206.34
5,870,292,134.62 59,865,329,901.65
3,583,717,192.15 40,115,112,620.29
2,923,290,464.05 25,016,534,487.70
§11
11.1
11.2
11.2.1

54 58




30

2023

11.2.2

11.

11.

11.

11.

11.6.

11.

11.

6.2

11.7.

70,000.00
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Q)

58




30 2023
1
1
2
3
4
2
11.7.2
%
%) ) (D)
814,678,425.00 19.30 - - - _
3,405,880,031.20 80.70 | 170,000,000.00 | 100.00 - -
11.8
30
1 2023-1-20
2022 4
2 2022 2023-1-20
3 2023-3-13
30
4 2023-3-14
30
5 2023-3-31
2022
6 2023-3-31
2022

56

58




30

2023

7 30 2023-4-11
30
8 2023-4-13
9 2023-4-20
30
10 2023-4-21
2023
11 2023 2023-4-21
12 2023-5-25
30
13 2023-7-21
2023
14 2023 2023-7-21
15 2023-8-11
16 2023-8-14
17 2023-8-29
30
18 2023-8-31
2023
19 2023-8-31
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58




30 2023

2023
30
20 2023-10-25
2023 3
21 2023 2023-10-25
30
2023
22 1 2023-12-29
§ 12
12.1 20%
20%
12.2
§ 13
13.1
1
2 30
3 30
4 30
5
6
13.2
13.3

https://www.cxfund.com.cn
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