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A
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0.8591% 0.0027% 0.6924% 0.0000% | 0.1667% 0.0027%
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2022 12 31 2021 12 31
7.4.7.1 603,726,019.92 5,204,172,234.90
- 27,034,545.45
1,941.72 23,647.72
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7.4.7.3 - -
7.4.7.4 2,098,514,663.90 3,546,129,009.20
7.4.7.5 - -
7.4.7.6 - -
7.4.7.7 - -
- 200,328,802.27
3,002,465.00 2,850.00
7.4.7.8 - 40,132,507.86
7,147,088,898.04 14,086,923,350.92

2022 12 31 2021 12 31
7.4.7.3 - -
1,040,335,299.03 1,611,439,659.23
- 600,000,000.00
748,642.89 1,460,961.21
249,547.62 486,987.03
130,237.94 374,642.88
31,150.56 12,006.18
1,033,944.38 944,192.05
7.4.7.9 323,870.49 443,169.50
1,042,852,692.91 2,215,161,618.08
7.4.7.10 6,104,236,205.13 11,871,761,732.84
7.4.7.11 - -
7.4.7.12 - -
6,104,236,205.13 11,871,761,732.84
7,147,088,898.04 14,086,923,350.92
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221,715,007.39
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1. 107,538,869.96 376,538,584.65
7.4.7.13 55,057,612.52 98,985, 153.84
- 195,298,808.92
52,481,257.44 82,254,621.89

2- " 7
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7.4.7.14 - -
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34,669,130.16 42,720,591.53
1 7.4.10.2.1 14,299,478.79 21,141,151.54
2 7.4.10.2.2 4,766,492.88 7,047,050.43
3 7.4.10.2.3 3,838,859.90 4,061,024.10
4 - _
5 11,416,501.24 10,129,632.62
11,416,501.24 10,129,632.62
7.4.7.22 _ _
86,472.35 81,210.82
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-3,448,793,697.61
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1.
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2.
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40,132,507.86 1,611,439,659.23 107,870.69

- 5,220,968,500.69
27,047,927.50 23,659.38 3,548,828,553.91 0.00
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20,623,303.65

5,089,723,057.17

7.4.5.2
7.4.5.3
7.4.6
[2008]1
[2016]36 [2016]46
[2016]70
[2016]140
[2017]2
[2017]56 [2017]90
@ ( )
2018 1 1
3%
)

31 66



2022

®
7.4.7
7.4.7.1
2022 12 31 2021 12 31
3,411,769.95 1,504,172,234.90
3,410,587.70 1,504,172,234.90
1,182.25 -
600,314,249.97 3,700,000,000.00
600,000,000.00 3,700,000,000.00
314,249.97 -
1 - -
1-3 - 300,000,000.00
600,314,249.97 3,400,000,000.00
603,726,019.92 5,204,172,234.90
7.4.7.2

2022 12

31

%

4,441,843,807.50 4,444,494,243.30 2,650,435.80 | 0.0434
4,441,843,807.50 4,444,494,243.30 2,650,435.80 | 0.0434
4,441,843,807.50 4,444,494 ,243_.30 2,650,435.80 | 0.0434
2021 12 31
%
5,069,099,753.52 5,070,559,000.00 1,459,246.48 | 0.0123
5,069,099,753.52 5,070,559,000.00 1,459,246.48 | 0.0123
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1,300,000,000.00
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7.4.7.8
2022 12 31 2021 12 31

- 40,132,507.86
- 40,132,507.86

7.4.7.9

2022 12 31 2021 12 31
124,570.49 136,298.81
124,570.49 136,298.81
- 107,870.69
9,300.00 9,000.00
70,000.00 70,000.00
120,000.00 120,000.00
323,870.49 443,169.50
7.4.7.10
A
2022 1 1 2022 12 31

2,266,154,263.02 2,266,154,263.02
9,490,357,412.02 9,490,357,412.02
=77 -11,006,938,771.68 -11,006,938,771.68
/ - -
/ - -

749,572,903.36

749,572,903.36

B

2022 1 1 2022

12

31

9,605,607,469.82

9,605,607,469.82
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23,928,636,175.02

23,928,636,175.02

-28,179,580,343.07

-28,179,580,343.07

/ - -
/ - -
5,354,663,301.77 5,354,663,301.77
) )
7.4.7.11
7.4.7.12
A
38,057,822.24 - 38,057,822.24
-38,057,822.24 - -38,057,822.24
B
148,988,054.99 - 148,988,054.99
-148,988,054.99 - -148,988,054.99
7.4.7.13

2022 1 1 2022 12 31

2021 1 1 2021
12 31

717,715.69

832,485.05

54,186,721.37

97,658,778.64

153,039.47

493,483.84
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135.99

406.31

55,057,612.52

98,985,153.84

7.4.7.14
71.4.7.14.1

7.4.7.15
7.4.7.15.1

2022 1 1 2022
12 31

2021 1 1 2021 12
31

112,921,350.47

1,254,786.96

4,677,610.69

114,176,137.43

4,677,610.69

7.4.7.15.2 —_

2022 1 1 2022 12 31 2021 1 1 2021 12 31
24,042,032,812.27 40,079,080,780.75
23,886,216,502.79 39,773,208,692.17

154,561,222.52 301,194,477.89

300.00 -

1,254,786.96 4,677,610.69
7.4.7.15.3 —_
71.4.7.15.4 —_
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.20

.21
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2022 1 1 2022 12

2021 1 1 2021 12 31

31
70,000.00 70,000.00
120,000.00 120,000.00
36,580.00 35,080.00
34,745.00 35,338.74
- 103.28
261,325.00 260,522.02
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7.4.8
7.4.8.1

7.4.8.2

7.4.9

)

7.4.10
7.4.10.1
7.4.10.1.1

7.4.10.1.2

2022 1 1

2022

12 31

2021 1 1

2021 12 31

%

%

101,125,600.00

100.00

764,070,233.98

88.32

7.4.10.1.3
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2022 1 1

2022

12 31

2021 1 1

2021 12 31

%

%

18,900,000,000.00 100.00|69,561,800,000.00 98.58
7.4.10.1.4
7.4.10.1.5
7.4.10.2
7.4.10.2.1
2022 1 1 2022 2021 1 1 2021
12 31 12 31
14,299,478.79 21,141,151.54
1,110,452.83 1,677,814.10
x 0.15%
= x 0.15%—=
7.4.10.2.2
2022 1 1 2022 2021 1 1 2021
12 31 12 31
4,766,492.88 7,047,050.43
x 0.05%
= ><0.05%—=
7.4.10.2.3
2022 1 1 2022 12 31
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A B
1,389,505.10 632,967.11 2,022,472.21
41,629.70 1,288.85 42,918.55
11,070.83 - 11,070.83
1,442,205.63 634,255.96 2,076,461.59
2021 1 1 2021 12 31
A B
967,314 .64 992,908.82 1,960,223.46
13,011.03 - 13,011.03
980,325.67 992,908.82 1,973,234.49
A 0.15% B 0.01%
A = A ><0.15%—+
B = B x 0.01%+
7.4.10.3 ( )
2022 1 1 2022 12 31
99,544,74750,959,652.
.40 74
2021 1 1 2021 12 31
498,226,27
8.08
7.4.10.4
7.4.10.4.1
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7.4.10.4.2
7.4.10.5
7.4.10.5.1
7.4.10.5.2
A
2022 12 31 2021 12 31
% %
14,761,145.62 0.24 98,622.15 0.00
7.4.10.6
2022 1 1 2022 12
2021 1 1 2021 12 31
31
3,411,769.95 717,715.69| 1,504,172,234.90 832,485.05
2022 12 31
“ ” 2021 12 31
7.4.10.7
7.4.10.8
7.4.11
A
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37,645,017.30 464,163.57 -51,358.63 38,057,822.24
B
147,116,260.98 1,730,683.05 141,110.96 148,988,054.99
7.4.12 2022 12 31
7.4.12.1 /
/
7.4.12.2
7.4.12.3
7.4.12.3.1
2022 12 31
1,040,335,299.03
112202010 |22 CD01012023 1 3 99.45 2,000,000, 198,897,519.71
112203040 |22 CD040|2023 1 3 99.10 729,000 72,246,352.32
112204023 |22 CD023|2023 1 3 98.96 265,000 26,225,102.20
112205102 |22 CD102|2023 1 3 99.45 666,000 66,234,367.04
112208068 |22 CD068|2023 1 3 99.40) 1,000,000F 99,404,085.36
112217223 |22 CD223|12023 1 3 99.43 1,000,000 99,426,271.09
130209 13 09 2023 1 3 101.40 900,000, 91,256,217.42
200402 20 02 2023 1 3 101.63 1,300,000 132,120,308.59
210212 21 12 2023 1 3 102.83 385,000 39,589,720.56
220304 22 04 2023 1 3 101.26/ 1,300,000 131,634,870.04
2204103 22 03 2023 1 3 99.55 500,000, 49,773,996.62
2204108 22 08 2023 1 3 99.19) 1,000,000 99,185,297.71
229958 22 58 2023 1 3 99.93 300,000 29,979,991.43
11,345,000(1,135,974,100.09
7.4.12.3.2
71.4.12.4
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7.4.13.2

10%

10%
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2022

12

31

2021

12

31
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A-1 - -
A-1 - -
310,574,155.80 609,522,973.95
310,574,155.80 609,522,973.95
7.4.13.2.2
7.4.13.2.3
2022 12 31 2021 12 31
A-1 - -
A-1 - -
3,856,477,904.18 3,894,740,695.02
3,856,477,904.18 3,894,740,695.02
AA+
7.4.13.2.4
2022 12 31 2021 12 31
AAA - 564,836,084.55
AAA - -
274,791,747.52 -
274,791,747.52 564,836,084.55
7.4.13.2.5
7.4.13.2.6
7.4.13.3
7.4.13.3.1
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7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
1-5
2022 12 6 6 -1
31

603,726,019.92

603,726,019.92

1,941.72

1,941.72

4,392,551,312.32

49,292,495.18

4,441,843,807.50

2,098,514,663.90

-1 2,098,514,663.90

3,002,465.00

3,002,465.00
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7,094,793,937.86| 49,292,495.18 - - 3,002,465.00 7,147,088,898.04
- - - - 748,642.89 748,642.89
- - - - 249,547.62 249,547.62
1,040,335,299.03 - - - -1 1,040,335,299.03
- - - - 130,237.94 130,237.94
- - - - 1,033,944.38 1,033,944.38
- - - - 31,150.56 31,150.56
- - - - 323,870.49 323,870.49
1,040,335,299.03 - - - 2,517,393.88 1,042,852,692.91
6,054,458,638.83 49,292,495.18 - - 485,071.12 6,104,236,205.13
1-5
2021 12 6 6 -1
31
4,504,172,234.90/700,000,000.00 - - -1 5,204,172,234.90
27,034,545.45 - - - - 27,034,545_45
23,647.72 - - - 23,647.72
5,019,921,579.66) 49,178,173.86] - - -1 5,069,099,753.52
3,546,129,009.20 - - - - 3,546,129,009.20
- - - -1 200,328,802.27| 200,328,802.27
- - - - 2,850.00 2,850.00
- - - -l 40,132,507.86 40,132,507.86
13,097,281,016.93749,178,173.86 - -| 240,464,160.13/14,086,923,350.92
1,611,439,659.23 - - - -1 1,611,439,659.23
- - - -1 600,000,000.00f 600,000,000.00
- - - - 1,460,961.21 1,460,961.21
- - - - 486,987.03 486,987.03
- -l - - 374,642.88 374,642.88
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2022

_ I 12,006.18 12,006.18
_ i 944,192.05 944,192.05
_ 1 4 - 443,169.50 443,169.50

1,611,439,659.23

603,721,958.85

2,215,161,618.08

11,485,841,357.70

749,178,173.86| -

-363,257,798.72

11,871,761,732.84

7.4.13.4.1.2
2021 12
2022 12 31
31
27 -2,894,078.61 -2,237,118.22
27 2,894,078.61 2,237,118.22
7.4.13.4.2
7.4.13.4.3
7.4.13.4.3.1
7.4.14
7.4.14.1
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2022

7.4.14.2
7.4.14.2.1
2022 12 31 2021 12 31
4,441,843,807.50 5,069,099,753.52
4,441,843,807.50 5,069,099,753.52
71.4.14.2.2
(
)
7.4.14.3
7.4.14.4
7.4.15
88
8.1
%
1 4,441,843,807.50 62.15
4,441,843,807.50 62.15
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2022

2 2,098,514,663.90 29.36
3 603,726,019.92 8.45
4 3,004,406.72 0.04
5 7,147,088,898.04 100.00
8.2
%
7.00
1
%
) 1,040,335,299.03 17.04
20%
20%
8.3
8.3.1
64
67
23
120
120
8.3.2
% %
1 30 41.28 17.04
397
2 30 —60 13.88 -
397
3 60 —90 33.42 -
397
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2022

4 90 —120 10.78 -
397
5 120 —397 17.53 -
397
116.89 17.04
8.4 240
240
8.5
%
29,979,991.43 0.49
555,385,911.89 9.10
555,385,911.89 9.10
4 - -
5 - -
6 - -
7 3,856,477,904.18 63.18
8 - -
9 4,441,843,807.50 72.77
397
10 - -
8.6
%
22
1 112215502 3,000,000 | 298,944,223.93 4.90
CD502
22
2 112213153 3,000,000 | 298,326,491.57 4.89
CD153
22
3 112290967 2,500,000 | 249,647,218.17 4.09
CD003
22
4 112270725 2,000,000 | 199,497,052.67 3.27
CD035
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2022

22
5 112292431 2,000,000 | 199,377,583.96 3.27
CD044
22
6 112203110 2,000,000 | 198,911,005.75 3.26
CD110
22
7 112211138 2,000,000 | 198,910,383.95 3.26
CD138
22
8 112202010 2,000,000 | 198,897,519.71 3.26
CD010
22
9 112203115 2,000,000 | 198,852,398.89 3.26
CD115
22
10 | 112219334 2,000,000 | 198,460,371.16 3.25
CD334
8-7 (1] ”
0.25 -0.5% 0
0.0874%
-0.0139%
0.0399%
0.25%
0.25%
0.5%
0.5%
8.8
8.9
8.9.1
8.9.2
2022 3 21
2022 20
EAST
EAST EAST EAST
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2022

EAST

EAST

EAST

EAST

EAST

EAST

EAST

24

EAST

EAST

EAST

EAST

EAST EAST

EAST

490

EAST

EAST

EAST

EAST

EAST

380

2022 28

220
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EAST
EAST
2022 3 21
2022 27
90
EAST
EAST
EAST
2022 3
2022 4
30
2022 4 11
2022 4 11



2022

25
EAST
EAST 90
EAST EAST
EAST
EAST
EAST
EAST

2022 30
30
2022 4 21
2022 35
270
2022 5 27
2022 44
290
2022 9 8
2022 60
2022 3 21
2022 24
EAST
EAST
EAST EAST
EAST
EAST EAST
EAST
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2022

400
) 2022 3
21 2022 12
EAST
EAST EAST EAST
EAST EAST
EAST EAST
EAST EAST
EAST EAST
EAST EAST
EAST EAST
2018
480
s 2022 9
30 2022 52
150
2022 3
21 2022 11
EAST
EAST EAST
EAST EAST EAST EAST
EAST
EAST EAST
EAST 2018
360
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2022

2022 3 21

2022 26

EAST 90
EAST EAST EAST
EAST EAST
EAST EAST
EAST EAST EAST
EAST
EAST EAST
EAST EAST
EAST EAST
EAST
480
8.9.3

1 1,941.72
2 -
3 -
4 3,002,465.00
5 -
6 -
7 -
8 3,004,406.72
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2022

8.9.4
89
9.1
%
%

A 85,450 8,772.06 197,367,028.21 | 26.33 | 552,205,875.15 | 73.67
B 42 | 127,491,983.38 | 5,354,663,301.77 | 100.00 0.00 | 0.00
85,492 71,401.26 | 5,552,030,329.98 | 90.95| 552,205,875.15| 9.05

9.2

%

1 522,934,897.70 8.57
2 505,934,652.08 8.29
3 303,261,181.27 4.97
4 302,576,126.00 4.96
5 300,087,525.49 4.92
6 212,100,022.08 3.47
7 209,186,140.35 3.43
8 208,752,203.21 3.42
9 207,603,471.39 3.40
10 200,124,744.15 3.28

9.3

%

A 240,107.06 0.03
B 0.00 0.00
240,107.06 0.00
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2022

9.4
A 0~10
B 0
0~10
A 0
B 0
0
A B
2017 9 8 251,016,200.45 -
2,266,154,263.02 9,605,607,469.82
9,490,357,412.02 23,928,636,175.02
11,006,938,771.68 28,179,580,343.07
749,572,903.36 5,354,663,301.77
811
11.1
11.2
11.2.1
2022 2
11.2.2
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2022

11.3

11.4

11.5

70,000.00

11.6
11.6.1

2022

1

18

11.6.2

11.7
11.7.1

(%)

(%)
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2022
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2022

11.7.2

)

(%)

()

101,125,600
.00

100.00

18,900,000,0
00.00

100.00
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2022

11.8 0.5%
0.5%

11.9

1 2022 1 13
2021

2 2022 1 24
3 2021 2022 1 24
4 2022 1 25
5 2022 1 26
6 2022 2 8
7 2022 2 16
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2022

8 " “ 2022 2 16
9 2022 2 23
10 . . 2022 2 23
11 2022 3 3
12 2022 3 17
13 2022 3 29
2021
14 2022 3 31
15 2022 3 31
2021
2022
16 2022 4 22
17 2022 2022 4 22
18 2022 4 25
19 2022 4 26
20 202 5 7
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2022

21 2022 5 11
22 2022 5 25
23 2022 5 26
24 2022 5 30
25 2022 6 8
26 2022 6 13
27 2022 6 15
28 2022 6 15
29 2022 6 30
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2022

30 2022 1 2022 6 30
2022

31 2022 7 21

32 2022 2022 7 21

33 2022 8 4

34 2022 8 17

35 2022 8 17

36 2022 8 24
2022

37 2022 8 31

38 2022 8 31

2022

39 2022 9 2

40 2022 9 6

41 2022 9 27
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2022

42 2022 9 28
APP
2022
43 2022 10 26
44 2022 2022 10 26
B
45 2022 11 7
46 2022 11 7
47 2022 11 7
48 2022 11 8
49 2022 12 16
50 2022 12 27
812
12.1 20%
20%
12.2
813
13.1
1
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2022

13.2

13.3
https://www.cxfund.com.cn

2023 3 31
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