30

2024 1

2024 3 31

2024 4 22



30 2024

81
2024 4 18
2024 1 1 2024 3 31
&
30
016812
2022 10 27
11,852,778,252.00
1 *80%+
*20%
30 30
A C




30

2024 1

016812

016813

3,897,636,755.09

7,955,141,496.91

83
3.1
2024 1 1 -2024 3 31
30 A 30 C
1. 22,549,460.78 44,534,458.69
2. 27,239,298.58 54,438,987.61
3. 0.0075 0.0070
4. 4,106,704,035.36 8,358,330,207.64
5. 1.0536 1.0507
1
2
3.2
3.2.1
30 A
0.73% 0.01%




30 2024 1
0.68% 0.01% 0.57% 0.01% 0.11% 0.00%
1.39% 0.01% 1.19% 0.01% 0.20% 0.00%
2.91% 0.01% 2.17% 0.01% 0.74% 0.00%

12




30

2024

1

1 2022 10 27 2024 3 31

2 6

4.1

30

30



30

2024

1

30

60

2016

30

30

60

4.2

4.3

4.3.1

4.3.2

12




30

2024 1

4.4
2024

5 LPR 25BP

20BP

2024

12

S%

26BP 1Y

AAA



30 2024 1
6 - -
3,014,594.51 0.02
73,014,688.19 0.55
13,205,223,753.57 100.00
5.2
5.2.1
5.2.2
5.3
5.3.1
5.4
%
1,136,553,909.84 9.12
797,451,483.61 6.40
4 222,988,350.81 1.79
5 7,999,355,910.03 64.17
6 3,172,591,121.30 25.45
7 - -
8 597,705,178.89 4.80
9 - -
10 13,129,194,470.87 105.33
5.5
%
1 1928010 (19 3,150,000, 328,801,819.67 2.64

8 12




30 2024 1
23
2 112304055 3,000,000 299,207,129.67 2.40
CD055
23
3 |012382805 2,300,000 233,482,300.55 1.87
SCP005

4

012383792 23 SCP

12




30 2024 1

2023 68

EAST

430

5.10.2

5.10.3
1 12,097.25
2 -
3 -
4 -
5 73,002,590.94
6 -
7 -
8 73,014,688.19

5.10.4

10 12



30 2024 1
5.10.5
5.10.6
30 30
A C
3,046,248,064.38 5,855,789,692.60
2,490,578,877.90 7,953,006,225.83
1,639,190,187.19 5,853,654,421.52
3,897,636,755.09 7,955,141,496.91
87
7.1
7.2
8.1 20%
20%
8.2
9.1
1
2 30

11

12



30

2024

1

9.2

9.3

30

30

https://www.cxfund.com.cn

12 12

2024

4

22



