2022

2022 6 30

2022 8 31



2022

1.1

2022

1

1

81

2022

6

30

50

2022

8

29



2022

1.2
81

82

)]
w

w w

1)
~

w
o

87

N DD DN NN
g b~ W N -

N N L T T S
A w0 N e 0 N o o b~ W DN P

N NN NN
o h wN R



2022

7.7
78 o
Too 38
710 o
L o
L 39
L T 41
o 41
Too 42
e 42
o 42
10 ;
L )
0.2 o
103 i
108 i
0.5 i
0.6 i
0.7 i
1008 43
T -
11.1 S N
o 2000 i 47
1 e o
L .
12 M
128 48
................................................. 48



2022

82
2.1
005575
005575
2018 1 19
982,872,660.43
2.2
2.3
021-61009999 025-58588217
zhouyg@cxfund.com.cn Zhouhongl@jsbhchina.cn
4007005566 95319
021-61009800 025-58588155
26
68 9
68 9 26
200120 210001
2.4

www . cxfund.com.cn

50




2022

68 9
26 25
2.5
68 9
83
3.1
3.1.1 (022 1 1 -2022 6 30 )
18,582,533.75
14,765,897 .42
0.0150
1.46%
1.47%
3.1.2 (2022 6 30 )
5,507,729.64
0.0056
1,002,223,692.24
1.0197
3.1.3 (2022 6 30 )
19.46%
1
2
3
3.2
3.2.1
0.10% 0.04% ~0.24% 0.03% | 0.34% | 0.01%
0.92% 0.04% 0.29% 0.04% | 0.63% | 0.00%

50




2022

1.47% 0.05% 0.38% 0.05% 1.09% 0.00%
3.87% 0.05% 1.83% 0.05% | 2.04% 0.00%
11.05% 0.06% 3.53% 0.06% | 7.52% 0.00%
19.46% 0.06% 8.81% 0.07% | 10.65% | -0.01%

1 2018 1 19 2022 6 30
2 6
84
4.1
4.1.1
2003 63
1.65
44 .55%



31.21%

2022

6

30

15.15%

4.54%

(LOF)

500

(LOF)

81

100

LOF

50

4.55%

300

FOF



2022

4.1.2

FOF

FOF

FOF

87

FOF

30

87

2018

19

12

87

1-3

2010

7

4.2

50




2022

4.3
4.3.1

4.3.2

4.4
4.4.1

1

20bp  5Y

20bp

15bp 1Y

3y 10-15bp

MLF

2.1%

1.94%

25bp

10Y

10

1Y
10bp
10bp
20-30bp 3
1y
5 3Y
2.93%
1.45% 1Y
5bp

50

S%

SY

LPR

3-5Y

2.05%



2022

4.4.2
2022 6 30
1.1827
0.38%
4.5
3000
4.6

3000

11

50

1.0197

1.47%

8000

1420



2022

4.7
2022 6 13
10 0.200
4.8
85
5.1
5.2
5.3
86
6.1
2022 6 30
2022 6 30 2021 12 31
6.4.7.1 1,614,432.77 168,655.74
263,716.83 1,514,576.83

12

50




2022

26.15 -
6.4.7.2 1,075,970,792.49 1,286,037,120.00
1,075,970,792.49 1,286,037,120.00
6.4.7.3 - -
4. - 86,000,282.50
6.4.7.5 - -
6.4. - -
4. - -
- 4,964,901.22
6.4.7.8 - 21,497,794.31
1,077,848,968.24 1,400,183,330.60

2022 6 30 2021 12 31
6.4.7.3 - -
75,125,334.22 387,384,148.37
- 5,001,766.01
248,970.64 255,672.17
82,990.22 85,224.05
6.4.7.9 167,980.92 340,248.69
75,625,276.00 393,067,059.29
6.4.7.10 982,872,660.43 982,873,644.41
6.4.7.11 - -
6.4.7.12 19,351,031.81 24,242 ,626.90

13

50




2022

1,002,223,692.24

1,007,116,271.31

1,077,848,968.24

1,400,183,330.60

30 1.0197
XBRL
2021
2022
2022 “
2022 6 30

982,872,660.43

2022 1 1 2022

2021 1 1 2021

6 30 6 30
18,745,450.11 22,521,790.00
32,818.55 20,314,304.67
6.4.7.13 13,690.14 14,963.63
- 20,190,194.31
19,128.41 109,146.73

22,529,267.89

-2,187,579.73

6.4.7.14 -

6.4.7.15 22,529,267.89

-2,187,579.73

6.4.7.16 -

6.4.7.17 -

6.4.7.18 -

6.4.7.19 -

14 50




2022

3.
‘ 6.4.7.20 -3,816,636.33 4,395,065.06
4- “_,,
5- “_’,
6.4.7.21 - _
3,979,552.69 3,875,092.67,
1 6.4.10.2.1 1,506,591.21 1,503,731.50
2 6.4.10.2.2 502,197.05 501,243.80
3 - -
4 - _
5 1,862,904.28 1,748,223.41
1,862,904.28 1,748,223.41
6.4.7.22 - -
- 5,046.65
6.4.7.23 107,860.15 116,847.31
L 14,765,897.42 18,646,697.33
) 14,765,897.42 18,646,697.33
14,765,897.42 18,646,697.33
XBRL 3 < >
2021 13 a4 13 7
13 ” 2022 “ ” 113 Y
6.3

2022 1 1 2022 6 30

2022 1 1 2022 6 30

982,873,644.41 - | 24,242,626.90 | 1,007,116,271.31

15 50




2022

982,873,644.41

24,242,626.90

1,007,116,271.

31

-983.98 -4,891,595.09 -4,892,579.07
- 14,765,897.42 14,765,897.42
-983.98 -39.26 -1,023.24

1.
0.04 - 0.04

2.
-984.02 -39.26 -1,023.28
- -19,657,453.25 -19,657,453.25

982,872,660.43

19,351,031.81

1,002,223,692.

24

2021 1 1 2021 6 30

992,872,461.34 10,019,027.98 | 1,002,891,489.32

992,872,461.34 10,019,027.98 | 1,002,891,489.32
16 50




2022

1,183.05 - 2,760,731.23 2,761,914.28
- -| 18,646,697.33 18,646,697.33
1,183.05 - 13.03 1,196.08
1.
1,183.05 - 13.03 1,196.08
2.
- -15,885,979.13 -15,885,979.13
992,873,644.39 12,779,759.21 | 1,005,653,403.60
6.1 6.4
6.4
6.4.1

2018

”

1

17

19

50

( e

[2017]2429

)

310,000,000.00




2022

10

S%

6.4.2

6.4.3

6.4.4

80%

10

XBRL 3 <

2022 6

6 30

18 50

30



2022

6.4.4.1

@

&)

6.4.4.2

12

19 50



2022

6.4.4.3 /
@

0} /

20 50



2022

®
4)

®)

6.4.5

6.4.5.1

2022 1

2 —
248 ——
2022 1 1
2021 12 31

21

50

37

23 —

168,655.74



2022

2022 1 1
2022 1 1
6,329.51

86,006,612.01

57.07
0.00
168,712.81
2021 12 31
681.60
0.00
1,515,258.43
2021 12 31
86,000,282.50
0.00
2021 12 31
57.07
681.60
6,329.51
2021 12 31
1,286,037,120.00
2022 1 1
1,307,527,846.13
2021 12 31
387,384,148.37
2022 1 1
387,522,937.91
2021 12 31

22

21,490,726.13

21,490,726.13

138,789.54

138,789.54

50

1,514,576.83

2022 1 1

21,497,794.31

138,789.54



2022

6.4.5.2
6.4.5.3
6.4.6
6.4.6.1
[2016]36
2016 5 1
[2016]46
[2016]70
[2016]140
[2017]56
3%
[2017]90
6.4.6.2

23 50

2018

1

1



2022

2011
2011
6.4.6.3
[2004]78
2004 1 1
[2008]1
6.4.6.4
[2008]132
2008 10 9
6.4.7
6.4.7.1
2022 6 30
1,614,432.77
1,614,235.38
197.39
1 -
1-3 -

24 50




2022

1,614,432.77

6.4.7

.2

2022 6

30

10,672,250.00

158,106.66

10,787,316.66

-43,040.00

1,038,407,673.94

17,699,475.83

1,065,183,475.83

9,076,326.06

1,049,079,923.94

17,857,582.49

1,075,970,792.49

9,033,286.06

1,049,079,923.94

17,857,582.49

1,075,970,792.49

9,033,286.06

6.4.7
6.4.7

6.4.7.

6.4.7.

6.4.7.

6.4.7.

.3
3.1

4.2

/

25 50




2022

6.4.7.8
6.4.7.9
2022 6 30
19,420.77
19,420.77
9,300.00
79,752.78
59,507.37
167,980.92
6.4.7.10
2022 1 1 2022 6 30
982,873,644.41 982,873,644.41
0.04 0.04
‘o -984.02 -984.02
/ - -
/ - -
982,872,660.43 982,872,660.43
6.4.7.11
6.4.7.12

6,582,671.09

17,659,955.81

24,242,626.90

18,582,533.75

-3,816,636.33

14,765,897.42

-21.95

-17.31

-39.26

26 50




2022

-21.95

-17.31

-39.

26

-19,657,453.25

- -19,657,

453.

25

5,507,729.64

13,843,302.17 19,351,

031.

81

6.4.7.13

2022

1

1 2022 6 30

4’

763.

38

8,

926.

67

.09

13,

690.

14

6.4.7.14
6.4.7.14.1 —_

6.4.7.15
6.4.7.15.1

2022 1 1 2022 6 30

19,997,

540.

01

2,531,

727.

88

22,529,

267.

89

6.4.7.15.2  —

2022 1 1 2022 6 30

1,401,478,

292.

14

1,369,713,

881.

91

29,218,

107.

35

14,

575.

00

27

50




2022

2,531,727.88

.15.

.15.

.16

.16.

17

17.

.18

.18.

.18.

.19

.20

2022 1 1 2022 6 30

-3,816,636.33

-3,816,636.33

-3,816,636.33

28 50




2022

6.4.7.21

6.4.7.22

6.4.7.23

2022 1 1 2022 6 30

29,752.78

59,507.37

18,600.00

107,860.15

6.4.10.1
6.4.10.1.1

6.4.10.1.2

6.4.10.1.3

29

50



2022

6.4.10.1.4
6.4.10.1.5
6.4.10.2
6.4.10.2.1
2022 1 1 2022 6 2021 1 1 2021
30 6 30
1,506,591.21 1,503,731.50
0.30%
H=Ex
H
E
6.4.10.2.2
2022 1 1 2022 6 2021 1 1 2021
30 6 30
502,197.05 501,243.80
0.10%
H=Ex
H
E
6.4.10.3 ( )
2022 1 1 2022 6 30
301,055, | 18,808.
000.00

30 50




2022

2021 1 1 2021 6 30
6.4.10.4
6.4.10.4.1
6.4.10.4.2
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