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     - 

  - 

  - 

     - 

     - 

1   - 

   1-3   - 

   3   - 

  - 

  - 

     - 

     - 

  2,541,241.74 
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6.4.13.4.3.1  

   

  

  

2023 6 30   

  

2022 12 31   



2023  

 38   51   

  

- - - -  

  
- - - -  

  - - - -  

  640,470,680.44 99.54  613,206,455.62 99.47  

6.4.13.4.3.2   

  95%  

 

  

  

   

 2023 6 30   
 2022 12

31    

VaR 3.98%(2022 12

31 VaR 4.78%) 
-25,631,330.94 -29,460,365.85  

VaR

95%
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(

)

 

6.4.14.3  

  

6.4.14.4  

  

6.4.15  

  

7  

7.1    

  

      %   

1    608,213,636.41 93.90 

     608,213,636.41 93.90 

2   - - 

3    32,257,044.03 4.98 

     32,257,044.03 4.98 

        - - 

4   - - 

5   - - 

6   - - 

   
  

- - 

7   5,560,554.71 0.86 

8   1,671,415.37 0.26 

9   647,702,650.52 100.00 

  



2023  
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7.2  

7.2.1  

  

      %   

A    6,653,440.00 1.03 

B    17,282,784.00 2.69 

C    424,391,642.59 65.96 

D  

  9,213,143.47 1.43 

E    18,816,996.00 2.92 

F    16,142,673.92 2.51 

G    - - 

H    - - 

I  

  38,237,576.06 5.94 

J    37,185,604.00 5.78 

K    - - 

L    9,117,228.00 1.42 

M    - - 

N    12,724,060.37 1.98 

O    - - 

P    - - 

Q    - - 

R    18,448,488.00 2.87 

S    - - 

     608,213,636.41 94.53 

7.2.2  

 

7.3  

    

          %   

1 000063  288,800 13,151,952.00 2.04 

2 300532  518,800 10,666,528.00 1.66 

3 300515  658,800 10,619,856.00 1.65 

4 601336  288,400 10,604,468.00 1.65 

5 688569  251,800 10,593,226.00 1.65 

6 002600  1,518,800 10,494,908.00 1.63 

7 601137  658,800 10,250,928.00 1.59 

8 600537  1,338,800 10,228,432.00 1.59 

9 603283  228,800 10,181,600.00 1.58 



2023  
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10 000425  1,488,800 10,079,176.00 1.57 

11 002454  1,188,800 10,069,136.00 1.56 

12 301039  758,800 10,038,924.00 1.56 

13 000928  1,038,800 10,024,420.00 1.56 

14 300389  488,800 9,956,856.00 1.55 

15 300842  108,885 9,956,444.40 1.55 

16 002367  1,088,800 9,940,744.00 1.55 

17 688599  228,800 9,749,168.00 1.52 

18 002223  268,800 9,674,112.00 1.50 

19 603878  1,138,820 9,623,029.00 1.50 

20 603688  83,800 9,539,792.00 1.48 

21 002990  258,800 9,523,840.00 1.48 

22 600875 



2023  

 42   51   

53 002170  1,188,800 8,167,056.00 1.27 

54 688676  258,800 7,839,052.00 1.22 

55 601699  478,800 7,814,016.00 1.21 

56 600143  888,800 7,759,224.00 1.21 

57 603630  438,800 7,007,636.00 1.09 

58 605599  518,800 6,853,348.00 1.07 

59 002772  588,800 6,653,440.00 1.03 

60 002459  158,800 6,621,960.00 1.03 

61 002478  888,800 6,621,560.00 1.03 

62 002734  688,895 6,351,611.90 0.99 



2023  

 43   51   

96 301281  338 8,483.80 0.00 

97 601065  671 7,944.64 0.00 

98 301203  225 7,740.00 0.00 

99 603125  160 3,924.80 0.00 

100 001360  177 2,631.99 0.00 

101 603172  122 1,967.86 0.00 

7.4  

7.4.1 2% 20  

  

        (%)  

1 601668  25,848,062.00 4.19 

2 002478  22,807,963.00 3.70 

3 300487  22,094,893.10 3.58 

4 601319  21,984,124.15 3.57 

5 600537  19,707,144.00 3.20 

6 002917  18,321,893.00 2.97 

7 301039  18,188,733.00 2.95 

8 601699  17,890,970.00 2.90 

9 601601  17,562,734.00 2.85 

10 603611  17,225,365.20 2.79 

11 603283  16,976,574.00 2.75 

12 000928  16,147,664.83 2.62 

13 688556  15,934,383.88 2.58 

14 300438  15,295,202.24 2.48 

15 603688  15,239,362.00 2.47 

16 300389  15,143,436.62 2.46 

17 601958  14,698,372.00 2.38 

18 600153  14,261,900.55 2.31 

19 002737  13,184,317.08 2.14 

20 688223  12,672,397.97 2.06 

21 600229  12,531,358.90 2.03 

22 600967  12,454,874.00 2.02 

23 688599  12,343,935.33 2.00 

  

7.4.2 2% 20  

  

        (%)  

1 688556  26,763,530.11 4.34 

2 300487  23,653,699.08 3.84 

3 601668  21,225,608.05 3.44 

4 601231  20,395,776.92 3.31 

5 603611  20,003,249.80 3.24 
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6 002478 



2023  
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7.6  

    

         %   

1 019688 22 23 319,000 32,257,044.03 5.01 

7.7  

 

7.8  

 

7.9  

 

7.10  

  

7.11  

7.11.1  

  

7.11.2  

  

7.12  

7.12.1  

 

  

7.12.2   

 

7.12.3  

  

      

1    227,439.69 

2    1,257,421.94 

3    - 

4    - 

5    186,553.74 

6    - 

7    - 



2023  
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8   - 

9   1,671,415.37 

7.12.4  

 

7.12.5  

  

7.12.6  

 

8  

8.1  

  

  

  
  

  

    

  

%   

  

%   

A 

139,862 2,842.18 215,427.85 0.05 397,297,229.35 99.95 

C 

492 4,250.92 537,848.27 25.72 1,553,602.85 74.28 

  140,354 2,847.12 753,276.12 0.19 398,850,832.20 99.81  

 

8.2  

     %   

 

A 300,332.46 0.08  

C 10,145.20 0.49  

     310,477.66 0.08 

 



2023  
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8.3  

     

 

A 10~50 

C 0~10 

     10~50 

 

A 10~50  

C 0~10  

     10~50 

9  

  

  A  C  

2010 11 18

  
324,671,697.42 - 

  401,201,706.27 2,052,107.26 

  23,224,812.15 1,801,779.28 

  26,913,861.22 1,762,435.42 

  - - 

  397,512,657.20  2,091,451.12  

10  

10.1   

  

10.2   

10.2.1   

    

  10.2.2   

    

10.3   

  

10.4   

  



2023  

 48   51   

10.5   

  

10.6   

10.6.1  

 

10.6.2  

 

10.7   

10.7.1  

  

  
  

    

  
  

(%)  

  

  

(%)  

 2 898,663,600.72 23.23 836,924.71 32.27 - 

 1 831,643,561.27 21.50 441,852.13 17.04 - 

 1 730,689,040.20 18.89 388,214.35 

--
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1  

  1  

  2  

  1998 29

2007 48

 

  1  

  1  

  2  

  3  

  4  

  2  

  

 

10.7.2  

  

  

      

  

  

(%)  

  
(%)  

  
  

(%)  

 - -  - -  - -  

 - -  - -  - -  

 - -  - -  - -  

 899,289.00 2.68  - -  - -  

 - -  - -  - -  

 - -  - -  - -  

 32,707,447.00 97.32  - -  - -  

 - -  - -  - -  

 - -  - -  - -  

 - -  - -  - -  

 - -  - -  - -  



2023  

 50   51   

 - -  - -  - -  

 - -  - -  - -  

 - -  - -  - -  

 - -  - -  - -  

 - -  - -  - -  

 - -  - -  - -  

 - -  - -  - -  

 - -  - -  - -  

 - -  - -  - -  

 
- -  - -  - -  

 - -  - -  - -  

 - -  - -  - -  

 
- -  - -  - -  

10.8  

        

1 
2022 4   

2023 1 20  

2 2022

 
 

2023 1 20  

3 

 

 
2023 3 13  

4 
2022   

2023 3 31  

5 
2022  

 

2023 3 31  

6 

 

 
2023 4 20  

7 
2023 1   

2023 4 21  

8 2023 4 21  
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 51   51   

2023

 

 

9 2023 1

 
 

2023 4 27  

10 

 

 
2023 5 25  

11  

11.1 20%  

20%  

11.2  

  

12  

12.1  

1  

  2  

  3  

  4  

  5  

  6   

12.2  

 

12.3  

https://www.cxfund.com.cn   

   

   

 

2023 8 31  


