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107,267,022.54 | 1,547,454.65 | 109,008,454.65 193,977.46
240,881,152.04 | 2,232,793.20 | 243,799,608.12 685,662.88

33 60




LOF 2023

240,881,152.04 2,232,793.20 | 243,799,608.12 685,662.88
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7.4.7.8
7.4.7.9
2023 12 31 2022 12 31
- 0.21
2,021.79 1,425.13
2,021.79 1,425.13
9,300.00 9,300.00
40,000.00 40,000.00
120,000.00 120,000.00
2,347.26 2,347.26
173,669.05 173,072.60
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2023 1 1 2023

405,699,889.95

248,198,312.00
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12,074,376.34 7,387,246.11
451,097,192.09 276,005,140.79
“ _» -4,049,899.05 -2,477,769.47
/ - -
/ - -
459,121,669.38 280,914,617.43
7.4.7.11
7.4.7.12
(LOF)A
10,344,705.81 -11,626,729.08 -1,282,023.27
10,344,705.81 -11,626,729.08 -1,282,023.27
-3,559,754.42 4,074,317.03 514,562.61
-7,665,759.31 8,203,235.02 537,475.71
-890,463.62 635,208.05 -255,255.57
-6,775,295.69 7,568,026.97 792,731.28
-880,807.92 650,822.97 -229,984.95
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152,255.25 -229,957.34 -77,702.09
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-206,002.85 1,015,151.47 809,148.62
-12,881,558.55 8,060,509.09 -4,821,049.46
-12,816,407.39 7,996,882.21 -4,819,525.18
-65,151.16 63,626.88 -1,524.28
-12,935,306.15 8,845,703.22 -4,089,602.93
7.4.7.13
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1,552.22 341.75
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179,319.17 223,483.53
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7.4.7.14.1

7.4.7.15
7.4.7.15.1

2023 1 1 2023
12 31

2022 1 1 2022
12 31

3,179,411.69

3,363,805.84

-5,027,364.03

-2,889,526.12

-1,847,952.34 474,279.72
7.4.7.15.2 —_
2023 1 1 2022 1 1
2023 12 31 2022 12 31

471,304,297.50

237,369,288.86
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234,446,074.19
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2023 1 1 2023 2022 1 1 2022
12 31 12 31
1. 5,089,468.50 -12,771,213.67
5,089,468.50 -12,771,213.67
2. - -
3. - -
5,089,468.50 -12,771,213.67
7.4.7.21
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7
25%
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2023 1 1 2023 12 | 2022 1 1 2022 12 31
31
40,000.00 40,000.00
120,000.00 120,000.00
37,200.00 36,930.00
- 300.00
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2022 1 1 2022 12 31
% %
485,259,545.09 64.06| 35,539,935.69 68.14
7.4.10.1.3
2023 1 1 2023 12 31 2022 1 1 2022 12 31
% %
62,000,000.00 100.00{ 24,000,000.00 100.00
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31 12 31
1,466,405.52 1,817,379.20
21,310.64 24,025.53
1,445,094.88 1,793,353.67
x 0.70%
= x 0.70%
7.4.10.2.2
2023 1 1 2023 12 (2022 1 1 2022
31 12 31
418,972.96 519,251.13
x 0.20%
= x 0.20%~+
7.4.10.2.3
2023 1 1 2023 12 31
(LOF)A (LOF)C
- 11,628.74 11,628.74
- 61,903.54 61,903.54
- 10.95 10.95
- 73,543.23 73,543.23
2022 1 1 2022 12 31
(LOF)A (LOF)C
- 14,417.05 14,417.05
- 42.78 42.78
- 11.50 11.50
- 14,471.33 14,471.33
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7.4.13.2
10%
10%
7.4.13.2.1
2023 12 31 2022 12 31
A-1 - -
A-1 - -
20,168,041.39 10,104,805.48
20,168,041.39 10,104,805.48
7.4.13.2.2
7.4.13.2.3
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7.4.13.2.4
2023 12 31 2022 12 31
AAA 188,340,688.49 47,238,300.61
AAA 35,290,878.24 75,145,491.19
- 81,503,145.21
223,631,566.73 203,886,937.01
7.4.13.2.5
7.4.13.2.6
7.4.13.3
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7.4.13.4.1

7.4.13.4.1.1

2023
31

12

=t

15,716,816.19 - -| 15,716,816.19
448,131.97 - - 448,131.97
20,719.62 - - 20,719.62

109,057,196.

751,473,046.

83,269,364.36 . -| 243,799,608.12
50,036,240.03 - -| 50,036,240.03
19,998,000.00 - 4,512,628.95 24,510,628.95
169,489,272.1109,057,196.751,473,046.
7 4,512,628.95 334,532,144.88
- - 105,677.70 105,677.70
- - 30,193.60 30,193.60
- - 12,237,235.05 12,237,235.09
5,002,468.16 - -|  5,002,468.16
- - 51,876.76 51,876.76
- - 378,109.09 378,109.09
- - 173,669.05 173,669.05
5,002,468.16 - 12,976,761.25 17,979,229.41
164,486,804.0109,057,196.751,473,046.
1 -8,464,132.30| 316,552,915.47
2022 12 6 6 -1 1-5
31
40,970,114.16 - -| 40,970,114.16
11,148.09 - - 11,148.09
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2,252.94 - - - - 2,252.94
159,028,422.2
50,540,364.68 54,422,955.56 - -| 213,991,742.49
- - - - 2,233.34 2,233.34
159,028,422.2
91,523,879.87 54,422,955.56 - 2,233.34| 254,977,491.02
- - -l - 4,853.35 4,853.35
- - - - 152,145.67 152,145.67
- - -l - 43,470.17 43,470.17
- - - - 2,220.58 2,220.58
- - -l - 375,895.90 375,895.90
- - - - 173,072.60 173,072.60
- - - - 751,658.27 751,658.27
159,028,422.2
91,523,879.87 54,422,955.56 - -749,424.93| 254,225,832.75
7.4.13.4.1.2
2022 12
2023 12 31
31
27 -1,232,883.33 -1,361,306.51
27 1,232,883.33 1,361,306.51
7.4.13.4.2
7.4.13.4.3
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VaR (Value at Risk)

12 31

7.4.13.4.3.1

2023 12 31 2022 12 31

% %

243,799,608.12 77.02 213,991,742.49 84.17

243,799,608.12 77.02 213,991,742.49 84.17
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7.4.14
7.4.14.1

7.4.14.2
7.4.14.2.1
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114,615,958.95 117,960,836.24
129,183,649.17 96,030,906.25
243,799,608.12 213,991,742.49

7.4.14.2.2
)
7.4.14.3
7.4.14.4
7.4.15
§8
8.1
%
1 - -
243,799,608.12 72.88
243,799,608.12 72.88
4 - -
5 - -
6 50,036,240.03 14.96
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60




LOF 2023

7 16,164,948.16 4.83
8 24,531,348.57 7.33
334,532,144.88 100.00
8.2
8.2.
8.2.
8.3
8.4
8.4. 2% 20
8.4. 2% 20
8.4.
8.5
%
1 10,097,150.68 3.19
2 - -
3 102,775,172.68 32.47
10,070,890.71 3.18
4 16,311,325.81 5.15
5 - -
6 - -
7 114,615,958.95 36.21
8 - -
9 - -
10 243,799,608.12 77.02
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LOF 2023

8.6
%
1 113042 250,000 27,527,773.97 8.70
2 110059 240,000 25,839,813.70 8.16
3 113056 230,000 23,528,766.85 7.43
19
4 1928010 200,000 20,731,300.55 6.55
20
5 2028022 200,000 20,562,918.03 6.50
8.7
8.8
8.9
8.10
8.10.1
8.10.2
8.11
8.11.1
2023 10 31
2023 24
150

51
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LOF 2023

6670 2.462
2300 8970 2.462
2023 5 8
2023 18
8.11.2
8.11.3
1 20,719.62
2 —
3 -_
4 —
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LOF 2023

5 24,510,628.95

6 -

7 -

8 -

9 24,531,348.57
8.11.4

%

1 113042 27,527,773.97 8.70

2 110059 25,839,813.70 8.16

3 113056 23,528,766.85 7.43

4 113052 10,191,095.89 3.22

5 128129 7,786,026.35 2.46

6 113065 5,016,946.58 1.58

7 127006 3,276,863.01 1.04

8 127044 3,089,773.97 0.98

9 127025 2,045,198.36 0.65

10 118023 1,983,553.42 0.63

53

60




LOF 2023

2,559 179,414.49 | 449,471,027.81 | 97.90 9,650,641.57 | 2.10
(LOF)C
2,737 191,621.02 | 514,497,041.02 | 98.10 9,969,695.87 | 1.90
9.2
(LOF)C
t
1 198,497.00 27.42
2 - 99,844.00 13.79
3 95,235.00 13.15
4 88,800.00 12.26
5 62,056.00 8.57
6 50,987.00 7.04
7 30,987.00 4.28
8 11,666.00 1.61
9 9,000.00 1.24
10 7,200.00 0.99
9.3
t
(LOF)A 0.00 0.00
(LOF)C 1,137.26 0.00
1,137.26 0.00
9.4
(LOF)A 0
(LOF)C 0
0
(LOF)A 0
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LOF 2023

11.1

11.2
11.2.1

11.2.2

11.3

11.4

11.5

(LOF)C 0
0
8 10
(LOF)A (LOF)C
2016 6 25 - 382,306,241.59
405,699,889.95 12,074,376.34
65,161,264.92 |  451,097,192.09
405,516,087.36 4,049,899.05
65,345,067.51 |  459,121,669.38
§ 11
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LOF 2023

11.6
11.6.1

11.6.2

11.7
11.7.1

(%) (%)

1998 29

2007 48

11.7.2
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LOF 2023

() (%)
(%)
62,000,000
485,259,545.09 64.06 00 100.00 - -
272,244,307.53 35.94 - - - -
11.8
LOF
1 2023-1-20
2022 4
2 2023-1-20
2022
3 2023-3-13
LOF
4 2023-3-31
2022
5 2023-3-31
2022
6 2023-4-20
LOF
7 2023-4-21
2023 1
8 2023-4-21
2023
9 2023-5-25
LOF
10 2023 1 2023-5-31
LOF
11 2023-7-21
2023 2
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LOF 2023

12 2023-7-21
2023
13 2023-8-11
14 2023-8-14
15 2023-8-29
LOF
16 2023-8-31
2023
17 2023-8-31
2023
LOF
18 2023-10-25
2023 3
19 2023-10-25
2023
20 LOF 2023-12-22
LOF
21 2023-12-26
LOF
22 2023-12-29
LOF
23 2023-12-29
LOF
24 2023-12-29
LOF
25 2023-12-56 T1
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LOF 2023

LOF
26 2023-12-29
§ 12
12.1 20%
20%
%
2023 11
39,467,55 39,467,55
14 2023 0.00 0.00 | 0.00
5.01 5.01
11 16
2023 1 1
162,997,5 162,997,5
2023 0.00 0.00 | 0.00
55.01 55.01
11 13
2023 11
40,372,84 40,372,84
14 2023 0.00 0.00 | 0.00
7.75 7.75
11 16
2023 11
31,224,04 31,224,04
14 2023 0.00 0.00 | 0.00
3.72 3.72
11 16
2023 11
31,224,04 31,224,04
14 2023 0.00 0.00 | 0.00
3.72 3.72
11 16

59

60




LOF 2023

§ 13

13.1

2 (LOF)
3 (LOF)

4 (LOF)

13.2

13.3

https://www.cxfund.com.cn

2024 3

60 60
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