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¡1  

1.1   

ֲ Ԋᴪȁ ԊḠ Ҍ Ẋ ȁ ̆

ῒῤ ȁ‰ ҩ≢ ᴋȂ Ҭ ҈№ӊԋץ

҉ Ԋ ̆ Ԋ Ȃ 

  ֲ ├ ᴍ Ὲ ̆ԍ 2023 8 29 ԅ

Ҭ Ⱶ ȁ‪ṿ ȁ≠ № ’ȁ Ⱶᴪ ȁ ῤ ̆Ḡ

ῤ Ҍ Ẋ ȁ Ȃ  

  ֲ ץ Ḥ ȁאָאל ↕ ֟̆p ҌḠ ѿ ≠Ȃ  

  ҙ Ҍף ῒ Ȃ ̆ ᵬ₮ ‗ ╠ ה

תּ ӥ ῒ Ȃ  

  Ҭ Ⱶ Ȃ  

  2023 1 1 2023 6 30 Ȃ  
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 ׃ 2¡

2.1 ’ 

  Ḥ≠ ├   

  Ḥ≠   

Һף   519961 

ᵬ    

  2015 6 12  

ֲ  Ḥ ᴋῈ  

ֲ  ├ ᴍ Ὲ  

ᴍ   12,432,525.96 ᴍ 

  Ҍ  

Ҋ №   Ḥ≠ A  Ḥ≠ C  

Ҋ № ῤ   ≠ A  ≠ C  

Ҋ № ֜ ף   519961  519960  

Ҋ № ᴍ   10,678,069.88 ᴍ  1,754,456.08 ᴍ  

2.2 ֟  

  ҹ ̆ ֟ ̆ └

╠ Ҋ̆ⱬԈ ֟ ẫ ṿȂ 

  1ȁ ֟  

  ̂ GDP ȁ

CPI ȁM2ל ȁ≠ ҍ ל ץ̃

̂ ȁ ȁ ȁ ̃̆

Ҥ ֟ ̆ꜚ ᵀҌ ֟ Ҍ

ᴇṿ ῒ ̆ ȁṽ├ ֟

ẫ Ȃ 

2ȁ  

  ̂1̃ ҙ  

  ҙ ̆ " ҉ Ҋ" ҙ ̆

ῤ ȁל ȁ ҍ֟

ҙ ῀ ̆ ᴇṿ ҍ

ҙ Ȃ 

  ̂2̃ҩ  

  ҍ № Һ̆ Ҋ ҉ Ȃ

ᶭ ̆ ԍ ҉ Ὲ ᵀ№ ȁ

№ ᵀṿ№ ̆ ₮ ̆

└ ╠ Ҋ̆Ԉ ֟ ẫ ṿȂ 

  ̂3̃ ₡  

̆ ԍ ├

ᴇṿ ῀ ∞ ̆ ₡ Ȃ 

3ȁṽ├  

  ṽ├ ӄ ȁ ȁ ӗ ȁ

ȁҩ├ ȁḤ ȁҬ ᴑҙ ṽתּ
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̆ ├ ̆ ῃ

ҩ├̆ⱬԈ Ȃ 

4ȁῒז ֟  

  ᾛ ’Ҋ̆ Ҥ └

҉ ҍ ȁ ֟ ├ȁ

ΐ Ȃ 

ҙ ‰  ѿ ≠ ̂ ̃+3% 

  ҹ ̆ ԍҬ ȁҬ ̆ῒ

ԍ ṽ├ ̆ᵞԍ

Ȃ 

2.3 ֲ ֲ 

  ֲ  ֲ  

  Ḥ ᴋῈ  ├ ᴍ Ὲ  

Ḥ

ֲ  

  ↨  

  021-61009999 020-66338888 

  zhouyg@cxfund.com.cn gzluoqi@gf.com.cn 

Ⱶ   4007005566 95575 

ᴰ   021-61009800 020-87553363-6847 

Ύ   Ҭ ̂҉ ̃

Ҭ 68 9  

қ Ҭ

ѿ 2 618  

ⱲῈ   ҉ қ Ҭ 68 9

 

26

├ 34  

  200120 510627 

ף ֲ  ↔ᾝ  ᴰ  

2.4 Ḥ  

Ḥ   Ҭ ├  

Ҭ ֲԑ   www.cxfund.com.cn 

Ҭ   
҉ қ Ҭ 68 9 ȁ

26 ├ 34  

2.5 ῒז ῏  

    ⱲῈ   

Ύ   

̔Ҭ ├

ᴋῈ ȁ ̔

Ḥ ᴋῈ  

̔ ֤

17 ȁ ̔҉

қ Ҭ 68 9
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  753,571.64 43,817.06 

≠   1,150,814.71  -25,822.35  

ⱴ ᴍ ≠   0.0882  -0.0164  

ⱴ ‪ṿ≠   4.63%  -0.92%  

ᴍ ‪ṿ   -0.32%  -0.44%  

3.1.2   (2023
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ׂ 

Ḥ≠ C 

  

ᴍ ‪

ṿ

ŵ  

ᴍ ‪ṿ

‰ Ŷ  

ҙ

‰ ŷ  

ҙ ‰

‰

Ÿ  

ŵ̇ŷ  Ŷ̇Ÿ  

ѿҩ  -3.10%  1.12%  0.37%  0.01%  -3.47%  1.11%  

҈ҩ  -4.48%  0.67%  1.13%  0.01%  -5.61%  0.66%  

Έҩ  -0.44%  0.52%  2.26%  0.02%  -2.70%  0.50%  

ѿ  -4.75%  0.53%  4.60%  0.01%  -9.35%  0.52%  

҈  15.58%  0.61%  14.45%  0.01%  1.13%  0.60%  

ᴍ ⱴ

ׂ 
71.32%  1.20%  40.73%  0.01%  30.59%  1.19%  

ץ 3.2.2 ᴍ ‪ṿ ꜚ ῒҍ ҙ ‰

ꜚ  
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1̔ȁ Ḥ≠ A ҹ 2015 6 12 2023 6 30 ̆ Ḥ≠ C

ҹ 2015 11 30 ̂ᴍ ⱴ ̃ 2023 6 30 Ȃ 

2ȁ ̆ ӊ 6ҩ ῤҹ ד ̕ ד ̆

ᶛ Ȃ  

¡4 ֲ  

4.1 ֲ ’ 

4.1.1 ֲ ῒ   

Ḥ ᴋῈ Ҭ ᴪ ȍ2003Ȏ63 ‰̆ ├

ᴍ Ὲ ȁ҉ ᴍ Ὲ ȁ ᴍ Ὲ ῍ Ȃ Ύ 1.65

ַᾝֲ Ȃ ╠ ҹ̔ ├ ᴍ Ὲ 44.55%ȁ҉ ᴍ Ὲ

31.21%ȁ Ὲ 15.15%ȁ҉ Ҭ ̂ ᴩ̃ 4.55%ȁ҉

Ҭ ̂ ᴩ̃ 4.54%Ȃ 

2023 6 30 ̆ ֲ῍ 86 ̆ Ḥ≠ ├

ȁ Ḥ ≠ ├ ȁ Ḥ ≠ ל ├ ȁ Ḥ ≠ꜚ

├ ȁ Ḥ≠үṽ├ ├ ȁ Ḥ ≠ᴨל ├ ȁ

Ḥ ᾢ ├ ȁ Ḥ ‰ 100 ├ ȁ

Ḥ≠ ṽ├ ├ (LOF)ȁ Ḥῤ ├ ȁ Ḥ ṽṽ├ ├

ȁ Ḥ≠ᴧṽ├ ├ (LOF)ȁ Ḥ ṽѿ ṽ├ ├ ȁ Ḥ

ṽ ṽ├ ├ ȁ Ḥ ≠ ├ ȁ Ḥ Ҭ
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├ ȁ Ḥ ≠ ├ ȁ Ḥ≠ ṽ├ ├ ȁ

Ḥ≠ ├ ȁ Ḥ≠ ├ ȁ Ḥ ≠

├ ȁ Ḥ ├ ȁ Ḥ ├

ȁ Ḥ Ḡẫ ҙ ├ ̂LOF ȁ̃ Ḥ ṽѿ ṽ

├ ├ ȁ Ḥ ṽѿ ṽ├ ├ ȁ Ḥ≠Ḡṽ├ ├

ȁ Ḥ ṽѿ ṽ├ ├ ȁ Ḥ ῃ ṽѿ ṽ├ ├

ȁ Ḥ≠ ├ ȁ Ḥ≠ ṽ├ ├ ȁ Ḥ Ḥ

ҙ ├ ȁ Ḥ ṽѿ ṽ├ ├ ȁ

Ḥ⇔ ꜚ ├ ȁ Ḥ ṽṽ├ ├ ȁ Ḥ≠Ḥ

├ ȁ Ḥ ẫ ṽṽ├ ├ ȁ Ḥ ´ ├

ȁ Ḥᾢᴨṽ├ ├ ȁ Ḥ ל ṽṽ├ ├ ȁ ḤҬ 500

├ ȁ Ḥ ȁ Ḥ ҈ҩ ṽ├ ├

ȁ Ḥᵞ Ḡ ҙ ├ ȁ Ḥ≠ ѿ ├ ȁ

ḤӏḤ ├ ȁ Ḥῃ ṽ├ ├ ȁ Ḥ ҈ҩ

ṽ├ ├ ȁ Ḥ ҙ ├ ȁ Ḥᴑҙ ң

├ ȁ Ḥ ᴇṿ ꜚ ├ ȁ Ḥ ҈ҩ

ṽ├ ├ ȁ Ḥ ֟ Ҭ ̂FOF ȁ̃ Ḥᴇṿᴨ

├ ȁ Ḥ≠ ṽṽ├ ├ ȁ Ḥ 300 ├

ȁ Ḥ ṽɱ ṽ├ ├
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├ ȁ Ḥ ṽ├ ├ ȁ ḤҬ ⇔⇔ҙ 50 ├ ȁ

Ḥ ѿ ├ ȁ ḤҬ 1000 ├ Ȃ  

4.1.2 ̂ ̃ ꜛ  ׃

  Ⱶ  

ᴋ

̂ꜛ ̃ ҙ׆├  

  
  

ᴋ   ᴋ   

 

Ḥᴇṿᴨ

├

ȁ Ḥ

ṽṽ├

├

ȁ Ḥ≠ү

ṽ├ ├

ȁ Ḥ

≠

├

ȁ Ḥ

≠

├

ȁ Ḥ

≠ ṽ├

├ ȁ

Ḥ ẫ

6 ҩ

├

ȁ Ḥ

ẫ ѿ

├

Ḥ ẫ

├

 

2019 6

26  
- 8  

ҍ ̆

ΐ ҙ׆ ̆Ҭ Ȃ

ᴋ ԍ҉ қ

ᴍ Ὲ қ ├ ᴍ

Ὲ Ȃ2017 5 ⱴ῀ Ḥ

ᴋῈ ̆ ᴋῈ

ꜛ ȁ Ḥᾢ ṽ├

├ ȁ Ḥᾢ≠

├

Ḥᾢ ├

̆ ᴋ Ḥᴇṿᴨ

├ ȁ Ḥ

ṽṽ├ ├ ȁ Ḥ≠

үṽ├ ├ ȁ Ḥ≠

├

ȁ Ḥ≠

├ ȁ Ḥ≠ ṽ├

├ ȁ Ḥ ẫ 6ҩ

├ ȁ

Ḥ ẫ ѿ

├ Ḥ ẫ

├

Ȃ 

 

Ḥ≠үṽ├

├

ȁ Ḥ

ṽṽ├ ├

ȁ

Ḥ≠

├

ȁ

Ḥ≠ ṽ├

├

2018 12

8  
- 24  

̆ΐ

ҙ׆ ̆Ҭ Ȃ ᴋ

ԍ ├ ᴋῈ ȁ

├ ᴋῈ ȁ Ḥ

Ὲ ȁ֜

Ὲ ȁ

Ὲ ҉ қ ├ ֟

Ὲ Ȃ2018 7 ⱴ῀ Ḥ

ᴋῈ ̆ ᴋ

ḤҬ ṽ ֜ ṽ├ 50
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ȁ Ḥ ẫ

├ ȁ

Ḥ ẫ

6 ҩ

├

ȁ Ḥ

ẫ ѿ

├

Ḥ ẫ

├

ȁ

ꜛ ȁ

‗ ᴪ

 

├ ȁ Ḥ≠ ѿ

├

Ḥ≠

├ ̆ ᴋ

Ὲ ꜛ ȁ ‗

ᴪ Ὶ Ḥ≠үṽ├

├ ȁ Ḥ ṽṽ├

├ ȁ Ḥ≠

├ ȁ Ḥ

≠ ṽ├ ├ ȁ Ḥ

ẫ ├ ȁ

Ḥ ẫ 6ҩ

├ ȁ Ḥ ẫ

ѿ ├

Ḥ ẫ ├

Ȃ 
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֜ ҹȂ 

4.4 ֲ ῤ ҙ  

4.4.1 ῤ ᵬ№   

҉ ̆ ∆ ԅ ץ ҉ ̆ל ῀ ̆

Ҋ ̆ № ֲ ֟ҙỲ Ҋ ₮Ȃ 

  № ꜚ̆ ױ ֟ ̆ꜜⱬ Ȃΐᵣ ᵬ҉̆╠ ҹ

└ ԅ ᵣדᵝ̆ Ṣꜛ Ῥ  ᵝȂד

4.4.2 ῤ ҙ   

2023 6 30 ̆ Ḥ≠ A ᴍ ‪ṿҹ 1.8369 ᾝ ᴍ̆ ‪ṿҹ 1.8369

ᾝ̆ ῤ Ḥ≠ A ‪ṿ ҹ-0.32%̕ Ḥ≠ C ᴍ ‪ṿҹ 1.7132

ᾝ̆ᴍ ‪ṿҹ 1.7132 ᾝ̆ ῤ Ḥ≠ C‪ṿ ҹ-0.44%̆ ҙ

‰ ҹ 2.26%Ȃ  

4.5 ֲ ȁ ├ ҙ ל   

Ҋ ̆ ױ ҹ ⱬ̆ ⱴ ῏ ̆

̆ Ӟ ῀ ҹ ̆ ҉ ῀ ’ ֲ Ӟᴪ ᵣ Ȃ҈

ᵣ҉ ₮ ᴪ̆ № ̆ Ȃ 

  Ҋ ̆ ῀ѿҩ ⱬ ȁ ⱬ Ȃ ⱴҬ ̆

῏ ̆ҙ ׅ № Ȃ ̔̂ 1̃ ̆

℗ ┬ ̆ ̆ ᵞ ᴨ Ȃ ֟ȁ ȁ

῏ Ȃ̂ 2̃ ԍ ᴑ ᴑῈ ̆ ȁѿ ѿ ȁ

└ ҙ֟ҙ ̆ ֜ ȁ ⱬȁ └ ȁ Ȃ̂ 3̃╠

̆ᶛ ᾣᴟ ̆ ֟ҙ Ҍל ’Ҋ̆ №ᴨ

ΐ ᴇṿȂ 

  Ҋѿ ױ ῏ ל ꜚ ̆ꜚ № ҙ№ ҩ

Ҭ ̆ⱴ ꜚ ̆Ҥ Ḥ ̆ ѿ ᴨ ̆ⱬԈҹ

Ȃ 

4.6 ֲ ῤ ᵀṿ Ԋ   

ֲҤ ᴑҙᴪ ‰↕ȁҬ ᴪ ῏ ῏ԍᵀṿ ̆

ᵀṿȂ ֲ Ὲ ᵀṿ

̆ ᵀṿ ‪ṿ Ȃ 



Ḥ≠ 2023 Ҭ  

 14  ῍ 49   

  



Ḥ≠ 2023 Ҭ  

 15  ῍ 49   

5.3 ֲ Ҭ Ҭ ⱵḤ ῤ ȁ‰   

ֲᶭ Ḥ ᴋῈ └ Ḥ≠ ├

2023 Ҭ Ҭ Ⱶ ȁ‪ṿ ȁ≠ № ’ȁ Ⱶᴪ ȁ

ῤ ԅ ῤ҉ץ̆ ȁ‰ Ȃ 

¡6 Ⱶᴪ ̂ ̃ 

6.1 ֟ ṽ  

ᴪ Һᵣ̔ Ḥ≠ ├  

̔2023 6 30  

ᵝֲ̔ ᾝ  

 ֟    
  

2023 6 30  

҉   

2022 12 31   

 ֟̔       

  6.4.7.1  7,541,714.86 30,255,683.10 

ט      92,901.73 242,223.26 

₮Ḡ      52,170.22 147,346.28 

֜ ֟  6.4.7.2  15,990,781.56 26,304,147.90 

ῒҬ̔      14,068,291.35 19,363,468.51 

     - - 

ṽ├      1,922,490.21 6,940,679.39 

֟ ├      - - 

     - - 

ῒז      - - 

֟  6.4.7.3  - - 

ӯ῀ ֟  6.4.7.4  - 15,000,000.00 

ṽ   6.4.7.5  - - 

ῒҬ̔ṽ├      - - 

֟ ├      - - 

ῒז      - - 

ῒזṽ   6.4.7.6  - - 

ῒז ΐ   6.4.7.7  - - 

     - - 

≠     - - 

     40,903.12 10,435.38 

֟     - - 

ῒז ֟  6.4.7.8  - - 

֟      23,718,471.49 71,959,835.92 

ṽ ‪ ֟    
  

2023 6 30  

҉   

2022 12 31   

 ṽ̔     
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Ṣ      - - 

֜ ṽ     - - 

ṽ  6.4.7.3  - - 

₮ ֟      - - 

ט      893,483.94 15,000,000.00 

ט      40,125.04 16,899.96 

ט ֲ      15,304.13 38,874.34 

ט      4,782.54 12,148.22 

ט Ⱶ      639.76 567.27 

ט    - - 

֜      11.01 12.16 

≠ט      - - 

ṽ     - - 

ῒז ṽ  6.4.7.9  143,929.48 215,894.72 

ṽ      1,098,275.90 15,284,396.67 

‪ ֟̔     
  

  6.4.7.10  12,432,525.96 30,856,464.75 

ῒז   6.4.7.11  - - 

№ ≠   6.4.7.12  10,187,669.63 25,818,974.50 

‪ ֟      22,620,195.59 56,675,439.25 

ṽ ‪ ֟      23,718,471.49 71,959,835.92 

̔ 2023 6 30 ̆ Ḥ≠ Aᴍ ‪ṿ 1.8369 ᾝ̆ Ḥ≠ Cᴍ ‪

ṿ 1.7132 ᾝ̆ ᴍ ҹ 12,432,525.96 ᴍ̆ῒҬ Ḥ≠ Aᴍ 10,678,069.88 ᴍȂ

Ḥ≠ Cᴍ 1,754,456.08 ᴍȂ 

6.2 ≠  

ᴪ Һᵣ̔ Ḥ≠ ├  

̔2023 1 1 2023 6 30  

ᵝֲ̔ ᾝ  

     

  

2023 1 1 2023

6 30   

҉   

2022 1 1 2022

6 30   

ѿȁ ҙ ῀ 
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2. ̂ ľ-Ŀץ

↓̃  
   999,436.14 -20,147,055.71 

ῒҬ̔   6.4.7.14  764,139.80 -22,832,606.09 

  
 

- - 

ṽ├   6.4.7.15  147,241.19 1,866,038.36 

֟ ├

  
6.4.7.16  - - 

  6.4.7.17  - - 

ΐ   6.4.7.18  - - 

≠   6.4.7.19  88,055.15 819,512.02 

ץ ᵩ

֟ ֟

  
 

- - 

ῒז   
 

- - 

3.Ὲᾛᴇṿ ꜚ ̂

ľ-Ŀץ ↓̃  
6.4.7.20  327,603.66 -29,048,611.94 

4. ᾫ ̂ ľ-Ŀץ

↓̃  
   -  -  

5.ῒז ῀̂ ľ-Ŀץ

↓̃  
6.4.7.21  3,753.62 20,253.44 

⁞̔ԋȁ ҙ ₮     225,578.30 2,828,170.06 

1̈ ֲ   6.4.10.2.1  109,516.75 1,746,461.94 

2̈   6.4.10.2.2  34,223.92 545,769.36 

3̈ Ⱶ   6.4.10.2.3  3,478.51 130,652.42 

4̈   
 

- - 

5̈≠ ₮     - 293,984.68 

ῒҬ̔ ₮ ֟

₮  
   - 293,984.68 

6̈Ḥ ⁞ṿ   6.4.7.22  - - 

7̈ ⱴ  
 

11.75 3,141.51 

8̈ῒז   6.4.7.23  78,347.37 108,160.15 

҈ȁ≠ ̂Ԏ

ľ-Ŀץ ↓̃  
   1,124,992.36 -51,823,945.10 

⁞̔      - - 

ȁ‪≠ ̂‪Ԏ ľ-Ŀץ

↓̃  
   1,124,992.36 -51,823,945.10 

ԓȁῒז

‪   
   - - 

Έȁ      1,124,992.36 -51,823,945.10 

6.3 ‪ ֟̂ ‪ṿ̃ ꜚ  

ᴪ Һᵣ̔ Ḥ≠ ├  

̔2023 1 1 2023 6 30  

ᵝֲ̔ ᾝ  
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2023 1 1 2023 6 30  

  ῒז   
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╠

  
- - - - 

    ῒז  - - - - 

ԋȁ ∆‪

֟̂ ‪ṿ  ̃ 
357,752,825.87 - 336,847,249.28 694,600,075.15 

҈ȁ ⁞

ꜚ ̂⁞ ľ-Ŀץ

↓̃  

-291,337,832.8

7 
- 

-275,702,102.2

6 
-567,039,935.13 

̂ѿ ȁ̃

  
- - -51,823,945.10 -51,823,945.10 

̂ԋ ȁ̃

ᴍ ֜ ֟

‪ṿ ꜚ   

̂‪ṿ⁞ ץ

ľ-Ŀ ↓̃  

-291,337,832.8

7 
- 

-223,878,157.1

6 
-515,215,990.03 

ῒҬ̔1.

  
24,772,129.09 - 19,226,280.78 43,998,409.87 

2.

  

-316,109,961.9

6 
- 

-243,104,437.9

4 
-559,214,399.90 

̂҈ ȁ̃

ᴍ ֲ№

≠ ֟

‪ṿ ꜚ̂‪

ṿ⁞ ľ-Ŀץ

↓̃  

- - - - 

̂ ȁ̃ῒז

  

- - - - 

ȁ ‪

֟̂ ‪ṿ  ̃ 
66,414,993.00 - 61,145,147.02 127,560,140.02 

ҹ Ⱶ №Ȃ  

6.1 6.4 Ⱶ Ҋ↓ ֲ ̔  

↔ᾝ       

ֲ ֲ  Һ ᴪ ᵬ ֲ  ᴪ ֲ  

   

6.4  

6.4.1 ’ 

Ḥ≠ ├ Ҋץ̂ ľ Ŀ)̆ Ҭ ├
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ᴪ̂ץҊ ľҬ ᴪĿ̃ Ȑ2015ȑ986 ȇ῏ԍ‰ԇ Ḥ≠

├ Ύ Ȉ Ύ̆ ֲ Ḥ Ὲ ᴪῈ תּ ̆

ԍ 2015 6 12 ̆ תּ ҹ 261,102,567.29 ᴍ ᴍ Ȃ

ҹ ̆ Ҍ Ȃ ֲҹ Ḥ ᴋῈ ̆

ֲҹ ├ ᴍ Ὲ Ȃ ȇ῏ԍ Ḥ≠ ├ № ᴍ

Ύ Ὲ Ȉ̆ 2019 12 25 ̆ Ḥ ᴋῈ

ᴍ Ύ Ҭ ├ ᴋῈ Ḥ

ᴋῈ Ȃ ̆ῒז ᴍ Ύ ׅҹҬ ├ ᴋῈ

Ȃ 

  ᴍ №ҹ A ᴍ C ᴍ Ȃ A ᴍ

̆ ̕C ᴍ Ҍ ̆

̆ᵖ׆ ≢ ֟Ҭ Ⱶ Ȃ 

  ҹ̔ΐ ꜚ ΐ̆ ῤᶭ ҉ ̂ Ҭ

ȁ⇔ҙ ῒז Ҭ ᴪ ‰҉ ȁ̃ ₡ ȁṽ├̂ ṽȁ ȁ

ṽ├ȁᴑҙṽ├ȁῈ ṽ├ȁҬ ȁ ├ȁ ├ȁ ṽ├ȁ ṽȁ

֟ ├ȁҬ ᴑҙ ṽ├ȁתּ ṽ├ ῒז Ҭ ᴪᾛ ṽ├ ȁ̃ṽ├ ȁ

̂ ȁ ῒז ȁ̃ ΐȁ ȁ ץ

Ҭ ᴪᾛ ῒז ΐ̂ ᵖ Ҭ ᴪ ῏ Ȃ̃

ץ ᾛ ῒז ̆ ֲ ̆ ץ ῒ ῀ Ȃ 

  ᶛ ҹ̔ ֟ ֟ 0%-95%̕ṽ├ȁṽ├ ȁ

ΐȁ ץ Ҭ ᴪᾛ ῒז ΐ ֟ 5%-100%Ȃ

ῃ ṿҌ ֟‪ṿ 3%Ȃ ҩ֜

֜ Ḡ ̆ Ḡ Ҍᵞԍ ֟‪ṿ 5% ̂Ҍ ט ȁ ₮Ḡ

ȁ ̃ ⌠ ѿ ῤץ ṽ├Ȃ 

  ҙ ‰ҹ̔ ѿ ≠ ̂ ̃+3%Ȃ  

6.4.2 ᴪ └  

Ⱶ ԍ 2006 2 15 ץ ȇᴑҙᴪ ‰↕̇

‰↕Ȉȁ ΐᵣᴪ ‰↕ȁȇ ֟ ֟ ῏ᴪ Ȉ ῒז ῏ Ҋץ) ľᴑҙ

ᴪ ‰↕Ŀ)ȁҬ ᴪ ȇ ├ Ḥ XBRL 3 < Ҭ

>ȈȁҬ ├ ҙ ᴪ(ץҊ ľҬ ҙ ᴪĿ) ȇ ├ ᴪ
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ҙⱵ Ȉȁȇ Ḥ≠ ├ Ȉ Ҭ ᴪȁҬ ҙ ᴪ

῏ ᾛ ҙ Ⱶ ᵬ └Ȃ  

Ⱶ ץ ҹ └Ȃ 

 

6.4.3 ᴑҙᴪ ‰↕ ῒז ῏  

Ⱶ └ ᴑҙᴪ ‰↕ Ҭ ᴪ ῏ԍ ҙ Ⱶ ᵬ ῏

̆ ȁ ԅ 2023 6 30 Ⱶ ץ’ 2023 1 1

2023 6 30 ‪ṿ ꜚ ’Ȃ  

6.4.4 ᴪ ȁᴪ ᵀ ҍ ѿ ѿ  

ᴪ ȁᴪ ᵀ ҍ ѿ ѿ Ȃ  

6.4.5  

ᴪ ῤ Ȃ  

6.4.6  

ȁ Ⱶ [2002]128 ȇ῏ԍ ├ ῏

Ȉȁ [2008]1 ȇ῏ԍᴑҙ ᴨ Ȉȁ [2012]85 ȇ῏ԍ ҉

Ὲ ≠ ≢ ҩֲ ῏ Ȉȁ [2015]101 ȇ῏ԍ҉ Ὲ

≠ ≢ ҩֲ ῏ Ȉȁ [2016]36 ȇ῏ԍῃ ҙ ṿ

Ȉȁ [2016]46 ȇ῏ԍ ѿ ῃ ҙ ῏ Ȉȁ

[2016]70 ȇ῏ԍ ҙ ṿ ᾟ Ȉȁ [2016]140 ȇ῏ԍ

֟ ꜛ Ⱶ ṿ Ȉȁ [2017]2 ȇ῏ԍ ֟ ṿ

῏ ᾟ Ȉȁ [2017]56 ȇ῏ԍ ֟ ṿ ῏ Ȉȁ [2017]90

ȇ῏ԍ ῀ ֟ ṿ Ȉ ῒז ῏ Ⱶ ᵬ̆Һ

↓ Ҋ̔  

  (1) ֟ Ҭ ṿ ҹ ץ̆ ֟ ֲҹ ṿ ֲȂ

֟ ֲ ֟ Ҭ ṿ ҹ̆ ̆ 3%

ṿ Ȃ ֟ 2018 1 1 ╠ Ҭ ṿ ҹ̆ ṿ  

̆ҌῬ ̕ ṿ ̆ ׆ ֟ ץֲ ᴍ ṿ Ҭ ⁞Ȃ 

  ├ ֲ ӯ ȁṽ├ ῀ᾧ ṿ ̆ ṽȁ

ṽץ ҙ ≠ ῀֞ᾧ ṿ Ȃ ֟ ֲ ֟ ᶫ Ⱶ 2̆018 

1 1 ֟ ≠ ≠ ῀ҹ Ȃ ֟ ֲ ֟ 2017 
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12 31 ╠ ̆ ץ ӯ῀ᴇ ̆ ץ 2017 ѿ

ҩ֜ ᴇ ᵬҹӯ῀ᴇ Ȃ   

׆ (2)   ├ Ҭ ῀̆ ӯ ȁṽ├ ᴇ ῀̆ ȁ ≠

῀̆ṽ├ ≠ ῀ ῒז ῀̆ Ҍ ᴑҙ Ȃ 

  (3) ᴑҙṽ├≠ ῀̆ ṽ├ ᴑҙ ≠ט ף ף 20%

ҩֲ Ȃ ҉׆ Ὲ ≠ ̆ 1 ҩ )ῤץ 1 ҩ ) ̆

ῒ ≠ ῃ ῀ ̕ 1 ҩ ҉ץ 1 ( 1 ) ̆ ⁞ 50%

῀ ̕ 1 ̆ ᾧ ҩֲ Ȃ ҉ Ὲ ̆

ȁ ≠ ῀̆ ҉ ̆ ̕ ╠

ȁ ≠ ῀ ⁞ 50% ῀ Ȃ҉ ѿ 20% ҩֲ

Ȃ  

  (4) ₮ 0.1% ֜ ̆ӯ῀ Ҍ ֜ Ȃ 

  (5) ȁ ⱴ ⱴ ṿ

ᶛ Ȃ 

6.4.7 Ⱶ  

6.4.7.1  

ᵝֲ̔ ᾝ  

  
  

2023 6 30  

  7,541,714.86 

ԍ̔   7,541,623.77 

   ⱴ̔ ≠   91.09 

   ⁞̔ ‰   - 

  - 

ԍ̔   - 

   ⱴ̔ ≠   - 

   ⁞̔ ‰   - 

ῒҬ̔ 1ҩ  -  ῤץ

   1-3 ҩ   - 

   3 ҩ  -  ҉ץ

ῒז   - 

ԍ̔   - 

   ⱴ̔ ≠   - 

   ⁞̔ ‰   - 

  7,541,714.86 
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6.4.7.2 ֜ ֟ 

ᵝֲ̔ ᾝ  

  

  

2023 6 30  

  ≠   Ὲᾛᴇṿ  Ὲᾛᴇṿ ꜚ  

  14,519,907.11  -  14,068,291.35  -451,615.76  

- ֜

  

-  -  -  -  

ṽ├  

֜   1,897,808.00 22,860.21  1,922,490.21  1,822.00 

  - -  -  -  

  1,897,808.00 22,860.21 1,922,490.21 1,822.00  

֟ ├  -  -  -  -  

  -  -  -  -  

ῒז  -  -  -  -  

  16,417,715.11  22,860.21  15,990,781.56  -449,793.76  

6.4.7.3 ֟/ ṽ 

6.4.7.3.1 ֟/ ṽ ᵩ  

֟/ ṽȂ  

6.4.7.4 ӯ῀ ֟ 

6.4.7.4.1 ӯ῀ ֟ ᵩ  

ӯ῀ ֟Ȃ  

6.4.7.4.2 ӯ ֜ Ҭ ṽ├ 

ӯ ֜ Ҭ ṽ├Ȃ  

6.4.7.5 ṽ  

6.4.7.5.1 ṽ ’ 

ṽ Ȃ  

6.4.7.6 ῒזṽ  

6.4.7.6.1 ῒזṽ ’ 

ῒזṽ Ȃ  

6.4.7.7 ῒז ΐ  

6.4.7.7.1 ῒז ΐ ’ 

ῒז ΐ Ȃ  

6.4.7.8 ῒז ֟ 

ῒז ֟Ȃ  
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6.4.7.9 ῒז ṽ 

ᵝֲ̔ ᾝ  

  
  

2023 6 30   

├ט ֜ ᾝḠ   - 

ט   0.88 

ט ├₮Ṣ   - 

֜ט   35,121.23 

ῒҬ̔֜   35,121.23 

  - 

≠ט   - 

 9,300.00 

 59,835.79 

Ḥ  39,671.58 

  143,929.48 

6.4.7.10  

ᵝֲ̔ ᾝ  

Ḥ≠ A 

  

  

2023 1 1 2023 6 30   

ᴍ ̂ᴍ̃    

҉  29,316,178.27  29,316,178.27 

  1,217,803.51  1,217,803.51  

ľ-Ŀץ̂ ↓  ̃ -19,855,911.90  -19,855,911.90  

№/ᴍ ╠  -  -  

№/ᴍ   -  -  

  -  -  

ľ-Ŀץ̂ ↓  ̃ -  -  

  10,678,069.88  10,678,069.88  

Ḥ≠ C 

  

  

2023 1 1 2023 6 30   

ᴍ ̂ᴍ̃    

҉  1,540,286.48  1,540,286.48 

  315,615.30  315,615.30  

ľ-Ŀץ̂ ↓  ̃ -101,445.70  -101,445.70  

№/ᴍ ╠  -  -  

№/ᴍ   -  -  

  -  -  

ľ-Ŀץ̂ ↓  ̃ -  -  

  1,754,456.08  1,754,456.08  

̔ ≠Ῥ ȁ ῀ᴍ ̆ ₮ᴍ Ȃ  
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6.4.7.11 ῒז  

ῒז Ȃ  

6.4.7.12 № ≠  

ᵝֲ̔ ᾝ  

Ḥ≠ A 

  №  №  № ≠   

҉  11,359,151.93 13,349,541.46 24,708,693.39 

≠   753,571.64 397,243.07 1,150,814.71  

ᴍ ֜ ֟

ꜚ   
-7,592,302.44 -9,330,798.30 -16,923,100.74 

ῒҬ̔   547,001.18 556,282.48 1,103,283.66 

  -8,139,303.62 -9,887,080.78 -18,026,384.40 

№ ≠   - - - 

  4,520,421.13 4,415,986.23 8,936,407.36  

Ḥ≠ C 

  №  №  № ≠   

҉  439,756.30 670,524.81 1,110,281.11 

≠   43,817.06 -69,639.41 -25,822.35  

ᴍ ֜ ֟

ꜚ   
72,315.08 94,488.43 166,803.51 

ῒҬ̔   106,317.68 137,852.13 244,169.81 

  -34,002.60 -43,363.70 -77,366.30 

№ ≠   - - - 

  555,888.44 695,373.83 1,251,262.27  

6.4.7.13 ≠ ῀ 

ᵝֲ̔ ᾝ  

  
  

2023 1 1 2023 6 30   

≠ ῀  17,217.25 

≠ ῀  - 

ῒז ≠ ῀  - 

ט ≠ ῀  292.13 

ῒ681.88  ז 

  18,191.26 

̔ῒזҹḠ ≠ ῀ ≠ ῀Ȃ  

6.4.7.14  

6.4.7.14.1  

ᵝֲ̔ ᾝ  

  
  

2023 1 1 2023 6 30  
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ĺĺӯ ᴇ ῀  764,139.80 

ĺĺ ᴇ ῀  - 

ĺĺ
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6.4.7.16 ֟ ├  

6.4.7.16.1 ֟ ├  

֟ ├ Ȃ  

6.4.7.17  

6.4.7.17.1  

Ȃ  

6.4.7.18 ΐ  

6.4.7.18.1 ΐ ĺĺӯ ᴇ ῀ 

ΐ ĺĺӯ ᴇ ῀Ȃ  

6.4.7.18.2 ΐ ĺĺῒז  

ΐ ĺĺῒז Ȃ  

6.4.7.19 ≠  

ᵝֲ̔ ᾝ  

  
  

2023 1 1 2023 6 30   

֟ ≠   88,055.15 

ῒҬ̔ ├₮Ṣ ễ ῀  - 

֟ ≠   - 

  88,055.15 

6.4.7.20 Ὲᾛᴇṿ ꜚ  

ᵝֲ̔ ᾝ  

  
  

2023 1 1 2023 6 30   

1.֜ ֟  327,603.66 

  207,297.30 

ṽ├   120,306.36 

֟ ├   - 

  - 

  - 

ῒז  - 

2. ΐ  - 

  - 

3.ῒז  - 

⁞̔ Ὲᾛᴇṿ ꜚ

֟ ᵀ ṿ   
- 

  327,603.66 

6.4.7.21 ῒז ῀ 

ᵝֲ̔ ᾝ  
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2023 1 1 2023 6

2023
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6.4.9.2 ҍ ῏ ֜ ῏  

῏   ҍ ῏   

Ḥ ᴋῈ (ľ Ḥ Ŀ) ֲȁ Ύ ȁ  

├ ᴍ Ὲ (ľ ├Ŀ) ֲȁ  

ᴍ Ὲ (ľ Ŀ) ֲ қ Ὲ  

῏Ҋץ̔ ֜ ҙⱵ ῤ ѿ ҙ Ȃ  

6.4.10 ҉ ῏ ֜  

6.4.10.1 ῏ ֜ ᾝ ֜  

6.4.10.1.1 ֜  

҉ ῏ ֜ ᾝ ֜ Ȃ 

6.4.10.1.2 ṽ├֜  

҉ ῏ ֜ ᾝ ṽ├֜ Ȃ 

6.4.10.1.3 ṽ├ ֜  

҉ ῏ ֜ ᾝ ṽ├ ֜ Ȃ 

6.4.10.1.4 ֜  

҉ ῏ ֜ ᾝ ֜ Ȃ 

῏ט 6.4.10.1.5 ᵳ  

҉ ῏ט ֜ ᾝ ᵳ Ȃ  

6.4.10.2 ῏  

6.4.10.2.1  

  ᵝֲ̔ ᾝ  

  

  

2023 1 1 2023 6

30   

҉   

2022 1 1 2022

6 30   

ט   109,516.75 1,746,461.94 

ῒҬ̔ ט  
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̔ ט ֲ ├ ╠ѿ ֟‪ṿ 0.25% ̆
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6.4.10.5 ῏ ’ 

6.4.10.5.1 ῤ ֲ ’ 

ֲ ҉ Ȃ 

6.4.10.5.2 ֲӊ ῒז῏ ’ 

ֲӊ ῒז῏ ҉ Ȃ  

6.4.10.6 ῏ Ḡ ᵩ ֟ ≠ ῀ 

҉ ῏ Ḡ ᵩ ̆ ҉

֟ ≠ ῀Ȃ 

6.4.10.7 ῤ ҍ῏ ├ ’ 

҉ ῤ ῀ ῏ ├Ȃ 

6.4.10.8 ῒז῏ ֜ Ԋ  

ԍ ט ҹֲ 27,331.14 ᾝ̂ 2022 6 30

̔5,193,082.04 ᾝ Ȃ̃ ӯ ṽ ֜ ̂2022 1 1

2022 6 30 ̔ ̃̆ ט ֜ ҹֲ 0.00 ᾝ̂2022 1 1

2022 6 30 ̔0.00 ᾝ̃̆ ט ֜ ᵩ ̂2022 6 30

̔ Ȃ̃ 

6.4.11 ≠ № ’ 

≠ № Ȃ  

6.4.12 ̂2023 6 30 ̃ ├ 

6.4.12.1 / ├ ԍ ├ 

/ ├ ├Ȃ  

6.4.12.2 Ả  

Ả Ȃ  

6.4.12.3 ṽ├ ֜ Ҭᵬҹ ṽ├ 

6.4.12.3.1 ṽ├  

ṽ├ ֜ ṽ├Ȃ  

6.4.12.3.2 ֜ ṽ├  

֜ ṽ├ ֜ ṽ├Ȃ 

6.4.12.4 ҍ ├₮ṢҙⱵ ├ 

ҍ ├₮ṢҙⱵ ₮ ├Ȃ  
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6.4.13 ΐ  

6.4.13.1  

ꜚҬ ҳ ΐ ̆Һ ̔Ḥ ȁ ꜚ

Ȃ 

  Ҋ Һ ҉ ῒ ȁ ȁ ץ

Ȃ 

Ԋ׆ֲ   ᶏ ӊ ץ̆

ľ Ŀ Ȃ ԍ ̆ ֲ └

ԅ ≢ № ֓ ̆ ῤ └ ̆

Ḥ ҉ Ȃ 

  ֲ ῃ ᵣ ̆ ԅץ └ ᴪҹ ȁ ȁ

῏ҙⱵ ᵣ Ȃ ԊᴪҊ └ ᴪ̆

Ὲ ҙⱵ ᵬ ȁ ῃ ᵀ ̕ ῤ

└ ᴪ̆Һ Ὲ ῤ └└ Ὲ ᵬҬ

≢ȁ ᵀ └ ̕ ҙⱵ ᵬ Һ

ҍ ᵬ ᵬ ᵬ̆ ҍ֟ №

ҍ ᵀȂ ̆ ԊⱵȂ 

6.4.13.2 Ḥ  

Ḥ ֜ Ҭ ֜ ᴋ̆ ├ӊ ֲ

₮ ȁ ⌠ט ’̆ ֟ Ȃ

ֲ ├ ᴍ Ὲ ԍҬ ᴍ Ὲ ̆ҍ ῏

Ḥ Ҍ Ȃ 

  ֲ ԅḤ ̆ ԍΐ Ḥ ├̆ғ

№ №ץ Ḥ Ȃ ԍѿ Ὲ ├ ṿҌ ֟‪ṿ

10% ғ̆ ҍ ֲ ῒז ῍ ѿ Ὲ ├ Ҍ̆ ├

10%Ȃ 

  ֜ ֜ ҍҬ ├ ᴋῈ ├֜ ̆

̕ ҙ ֜ ╠ ֜ Ḥ

ᵀ ├ ◓֜ט ץ └ Ḥ Ȃ 
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6.4.13.2.1 Ḥ ↓ ṽ├   

ᵝֲ̔ ᾝ  

Ḥ   
  

2023 6 30   

҉   

2022 12 31   

A-1  - - 

A-1  - -  Ҋץ

  1,820,146.68 - 

  1,820,146.68 - 

̔ ṽ├ҹ ṽȁ ȁ ṽ ├ Ḥ ṽ├Ȃ  

6.4.13.2.2 Ḥ ↓ ֟ ├  

҉ Ḥ ↓ ֟ ├ Ȃ  

6.4.13.2.3 Ḥ ↓ ҙ  

҉ Ḥ ↓ ҙ Ȃ  

6.4.13.2.4 Ḥ ↓ ṽ├   

ᵝֲ̔ ᾝ  

Ḥ   
  

2023 6 30   

҉   

2022 12 31   

AAA  - - 

AAA  Ҋ  - 1,846,010.90ץ

  102,343.53 5,094,668.49 

  102,343.53 6,940,679.39 

̔ ṽ├ҹ ṽȁ ṽ Ḥ ṽ├Ȃ  

6.4.13.2.5 Ḥ ↓ ֟ ├  

҉ Ḥ ↓ ֟ ├ Ȃ  

6.4.13.2.6 Ḥ ↓ ҙ  

҉ Ḥ ↓ ҙ Ȃ  

6.4.13.3 ꜚ   

ꜚ ֲ ץ ᴇ ץ֟ ט

Ȃ ꜚ ԍ ᾫט ꜚ ץ̆ №

֜ Ҍ ₮ Ҭ ₮ ▲ ꜚ ’Ҋץ ᴇ

Ȃ 

6.4.13.3.1 ῤ ֟ ꜚ №  

ֲҤ ȇῈ תּ ├ ᵬ Ⱳ Ȉ ȇῈ תּ

├ ꜚ Ȉ ῏ ẫῃ ꜚ ῤ

└ᵣ ̆ ᵀ ֟ ꜚ ̆ └ ꜚ ̆ ֟
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ꜚ Ȃ ȁ№ ↕ ꜚ̆ ├

├֜ ҙ ֜ ̆ Ҥ ֲ ꜚ ῏֜ └Ȃ 

  Һ ԍ ΐ ꜚ ΐ̆ ֲ ꜚ

№ ̆ ⱬ ̆ ᵀ Ҍ ⱬ Ҋ ֟ ’ Ȃ 

  ֲ ῤ ’̆ ̆

֟ ᶛ Ḡ̆ ֟ ҍ ṽ Ȃ 

  ̆ ᾫט ꜚ ̆ ֲ Ҭ ԅ ̆└

ԅ ̆ └ ֟ ꜚ Ȃ 

6.4.13.4  

ΐ Ὲᾛᴇṿ ᴇ ꜚ

ꜚ ̆ ≠ ȁ ῒזᴇ Ȃ 

6.4.13.4.1 ≠  

≠ ΐ Ὲᾛᴇṿ ≠ ꜚ ꜚ Ȃ

֟Һ ҹ ȁ ט ȁ ₮Ḡ ṽ├ Ȃ 

6.4.13.4.1.1 ≠  

ᵝֲ̔ ᾝ  

  

2023 6 30

  

6 ҩ   ῤץ
6 ҩ -1

  
1-5   5 Ҍ  ҉ץ     

֟                    

 7,541,714.86 - - - - 7,541,714.86 

ט  92,901.73 - - - - 92,901.73 

₮Ḡ  52,170.22 - - - - 52,170.22 

֜ ֟ 1,922,490.21 - - - 14,068,291.35 15,990,781.56 

 - - - - 40,903.12 40,903.12 

֟   9,609,277.02 - - - 14,109,194.47 23,718,471.49 

ṽ                    

ט  - - - - 40,125.04 40,125.04 

ט ֲ  - - - - 15,304.13 15,304.13 

ט  - - - - 4,782.54 4,782.54 

ט  - - - - 893,483.94 893,483.94 

ט Ⱶ  - - - - 639.76 639.76 

֜  - - - - 11.01 11.01 

ῒז ṽ - - - - 143,929.48 143,929.48 

ṽ   - - - - 1,098,275.90 1,098,275.90 

≠   9,609,277.02 - - - 13,010,918.57 22,620,195.59 

҉   6 ҩ ῤ  6ץ ҩ -1 1-5   5 Ҍ  ҉ץ     
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2022 12 31

  

  

֟                 
 

 30,255,683.10 - - - - 30,255,683.10 

ט  242,223.26 - - - - 242,223.26 

₮Ḡ  147,346.28 - - - - 147,346.28 

֜ ֟ 5,094,668.49 - 266,623.20 1,579,387.70 19,363,468.51 26,304,147.90 

ӯ῀

֟ 
15,000,000.00 - - - - 15,000,000.00 

 - - - - 10,435.38 10,435.38 

֟   50,739,921.13  -  266,623.20  1,579,387.70  19,373,903.89  71,959,835.92  

ṽ                    

ט  - - - - 16,899.96 16,899.96 

ט ֲ  - - - - 38,874.34 38,874.34 

ט  - - - - 12,148.22 12,148.22 

ט  - - - - 15,000,000.00 15,000,000.00 

ט Ⱶ  - - - - 567.27 567.27 

֜  - - - - 12.16 12.16 

ῒז ṽ - - - - 215,894.72 215,894.72 

ṽ   - - -  -  15,284,396.67  15,284,396.67  

≠   50,739,921.13  -  266,623.20  1,579,387.70  4,089,507.22  56,675,439.25  

̔ Ҭ ҹ ֟ ֜ ṽ Ὲᾛᴇṿ̆ ≠ ᴇ ⌠

ԅ№ Ȃ  

6.4.13.4.1.2 ≠ №  

Ẋ  ≠ ץ ῒז Ḡ Ҍ  

№  

῏ ꜚ  

֟ ṽ ֟‪ṿ   

̂ ᵝֲ̔ ᾝ̃   

 ̂ 2023 6 30  ̃ 
҉  ̂2022 12

31  ̃  

≠ ҉ 27 ҩ  -1,569.47 -29,814.56  

≠ Ҋ 27 ҩ  1,569.47 29,814.56  

6.4.13.4.2   

ΐ Ὲᾛᴇṿ ꜚ ꜚ Ȃ

֟ ṽֲץ ᴇ̆ Ȃ 

6.4.13.4.3 ῒזᴇ   

ῒזᴇ ΐ Ὲᾛᴇṿ ≠ ץ

ᴇ ꜚ ꜚ Ȃ Һ ԍ ├֜ ҉ ṽ├ץ
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ҙ ֜ ṽ├̆ ҳ ῒזᴇ ΐ Ὲᾛᴇṿ‗ Ȃ

№ ᵞῒזᴇ ̆ ғ

̆  VaR(Value at Risk) ҳ ᴇ ̆

└Ȃ 

  ԍ 6 30 ̆ ҳ ῒז ᴇ ↓ Ҋ̔ 

6.4.13.4.3.1 ῒזᴇ  

 ᵝֲ̔ ᾝ  

  

  

2023 6 30   

҉   

2022 12 31   

Ὲᾛᴇṿ  
֟‪ṿ

ᶛ̂%̃  
Ὲᾛᴇṿ  

֟‪ṿ

ᶛ̂%̃  

֜

֟̇   
14,068,291.35  62.19  19,363,468.51  34.17  

֜

֟̇   
- - - -  

֜

֟̇ṽ├   
1,922,490.21 8.50 6,940,679.39 12.25  

֜

֟̇

  

- - - -  

֟

̇   
- - - -  

ῒז  - - - -  

  15,990,781.56 70.69  26,304,147.90 46.42  

6.4.13.4.3.2 ῒזᴇ №   

Ẋ   95% Ḥ ῤ̆ ֟ ᴇ  

№  

῏ ꜚ  

֟ ṽ ֟‪ṿ   

̂ ᵝֲ̔ ᾝ̃   

 ̂ 2023 6 30  ̃ 
҉  ̂2022 12

31  ̃  

VaR ṿҹ 2.48%(2022 12

31 VaR ṿҹ 1.58%) 
-561,512.10 -896,920.87  

̔҉ ᴇṿ VaR № ԍ ֟ ṽ ├ ѿ ᴇ ꜚ ’

̆ғ ꜚ ԍ ΐ ΐȂ 95% Ḥ

ԍ ΐ Ȃ2022 № ԍ Ẋ Ȃ 
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6.4.14 Ὲᾛᴇṿ 

6.4.14.1 ΐῈᾛᴇṿ  

Ὲᾛᴇṿ ̆ Ὲᾛᴇṿ ᵣ ΐ ӈ ῀ṿ

ᵞ ‗ ̔  

  ѿ ̔ ֟ ṽ ҉ ᴇȂ  

  ԋ ̔ ѿ ῀ṿ ῏ ֟ ṽ ῀ṿȂ  

  ҈ ̔ ῏ ֟ ṽ Ҍ ῀ṿȂ  

Ὲᾛᴇṿץ 6.4.14.2 ΐ 

6.4.14.2.1 ΐ Ὲᾛᴇṿ  

ᵝֲ̔ ᾝ  

Ὲᾛᴇṿ   
  

2023 6 30   

҉   

2022 12 31   

ѿ   14,068,291.35 21,198,469.97 

ԋ   1,922,490.21 5,094,668.49 

҈   - 11,009.44 

  15,990,781.56 26,304,147.90 

6.4.14.2.2 Ὲᾛᴇṿ ꜚ 

ץ ӊ Ԋ ҹ ӊ Ȃ  

  ԍ ├֜ ҉ ṽ├̆ ₮ Ԋ Ả ȁ֜ Ҍ ( Ả

֜ Ҍ )ȁ ԍ Ὲ ’̆ ҌᴪԍẢ ֜ ȁ֜

Ҍ ῏ ṽ├ Ὲᾛᴇṿ↓῀ ѿ ̕ ᵀṿ Ҭ

Ҍ ῀ṿ ԍῈᾛᴇṿ ̆ ῏ ṽ├Ὲᾛᴇṿ ԋ

҈ Ȃ  

Ὲᾛᴇṿץ 6.4.14.3 ΐ  

ԍ 2023 6 30 ̆ Ὲᾛᴇṿץ ֟(2022 12

31 ̔ )Ȃ  

6.4.14.4 ҌץῈᾛᴇṿ ΐ ῏  

ҌץῈᾛᴇṿ ֟ ṽҺ ῒז ṽ ῒ̆ ᴇṿҍῈ

ᾛᴇṿ Ȃ  
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6.4.15 ꜛԍ № ᴪ ῒזԊ  

֟ ṽ ῒז Ԋ Ȃ  

¡7  

7.1 ֟ ’   

ᵝֲ̔ ᾝ  

      ֟ ᶛ̂%  ̃ 

1    14,068,291.35 59.31 

   ῒҬ̔   14,068,291.35 59.31 

2   - - 

3    1,922,490.21 8.11 

   ῒҬ̔ṽ├  1,922,490.21 8.11 

      ֟ ├  - - 

4   - - 

5   - - 

6 ӯ῀ ֟  - - 

   
ῒҬ̔ӯ ӯ῀

֟  
- - 

ט 7   7,634,616.59 32.19 

8 ῒז ֟  93,073.34 0.39 

9   23,718,471.49 100.00 

̔ ֜ └ Ȃ ҍ ├₮

ṢҙⱵȂ 

7.2 ҙ№  

7.2.1 ҙ№ ῤ  

ᵝֲ̔ ᾝ  

ף   ҙ ≢  Ὲᾛᴇṿ̂ᾝ̃  ֟‪ṿ ᶛ̂%  ̃ 

A  ῾ȁ ȁ ȁ ҙ  - - 

B  ҙ  - - 

C  └ ҙ  6,650,748.34 29.40 

D  ⱬȁ ⱬȁ ֟ ᶫ

ҙ  119,529.00 0.53 

E  ҙ  381,405.00 1.69 

F  ҙ  73,357.00 0.32 

G  ֜ ȁדỮ ҙ  45,420.00 0.20 

H  ᵟ ҙ  - - 

I  Ḥ ᴰ ȁ ᴆ Ḥ Ⱶ

ҙ  1,454,786.33 6.43 

J  ҙ  5,343,045.68 23.62 
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K  ֟ҙ  - - 

L  Ⱶ Ⱶҙ  - - 

M  Ⱶҙ  - - 

N  ≠ȁ Ὲ῍ ҙ  - - 

O  Ⱶȁḱ ῒז Ⱶҙ  - - 

P    - - 

Q  ᴪ ᵬ  - - 

R  ȁᵣ ӏҙ  - - 

S    - - 

     14,068,291.35 62.19 

7.2.2 ҙ№  

֜ └ Ȃ 

7.3 Ὲᾛᴇṿ ֟‪ṿ ᶛ  

ᵝֲ̔ ᾝ    

ף       ̂  ̃ Ὲᾛᴇṿ̂ᾝ̃  ֟‪ṿ ᶛ̂%  ̃ 

1 300054 ᴍ 63,072 1,559,770.56 6.90 

2 600030 ҬḤ ├ 63,000 1,246,140.00 5.51 

3 601688 ├ 70,000 963,900.00 4.26 

4 688981 Ҭ  16,539 835,550.28 3.69 

5 603997 ᴍ 50,000 715,000.00 3.16 

6 600438 ᴍ 20,000 686,200.00 3.03 

7 601377 ῐҙ ├ 112,000 685,440.00 3.03 

8 002475  21,000 681,450.00 3.01 

9 600958 қ ├ 69,600 675,120.00 2.98 

10 601555 қ ├ 91,200 632,928.00 2.80 

11 601601 Ҭ Ḡ 20,000 519,600.00 2.30 

12 688008  7,000 401,940.00 1.78 

13 300033  1,981 347,229.68 1.54 

14 605117 ҙ ᴍ 2,200 329,010.00 1.45 

15 601628 Ҭ ֲ  7,800 272,688.00 1.21 

16 002153 Ḥ  18,100 253,400.00 1.12 

17 300253 ẫ  22,800 246,696.00 1.09 

18 601800 Ҭ ֜  22,500 245,475.00 1.09 

19 600588  11,800 241,900.00 1.07 

20 600276  4,900 234,710.00 1.04 

21 688023 Ḥ  1,288 225,026.48 0.99 

22 600587  6,200 219,046.00 0.97 

23 300951  3,200 174,816.00 0.77 

24 600570  3,700 163,873.00 0.72 

25 000999 ҈Ӝ 2,400 145,584.00 0.64 

26 601186 Ҭ  13,800 135,930.00 0.60 
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27 603699 ᴍ 8,400 124,992.00 0.55 

28 600642 ᴍ 17,100 119,529.00 0.53 

29 600446 ᴍ 8,000 116,320.00 0.51 

30 688083 Ҭ ᴆ 771 111,710.19 0.49 

31 600750 Ҭ ҙ 5,000 109,650.00 0.48 

32 002020 ֤ ҙ 8,500 108,970.00 0.48 

33 688111 ⱲῈ 203 95,860.66 0.42 

34 600426  3,100 94,953.00 0.42 

35 688012 Ҭ Ὲ  570 89,176.50 0.39 

36 000950  10,900 73,357.00 0.32 

37 688266 └  1,400 65,170.00 0.29 

38 300115  4,200 50,022.00 0.22 

39 600009 ҉  1,000 45,420.00 0.20 

40 000596 Ԛ  100 24,738.00 0.11 

7.4 ῤ ꜚ 

7.4.1 ӯ῀ ₮ ∆ ֟‪ṿ 2% ╠ 20  

ᵝֲ̔ ᾝ  

  
ף

  
  ӯ῀   ∆ ֟‪ṿ ᶛ(%)  

1 300059 қ  2,294,436.00 4.05 

2 300054 ᴍ 2,278,813.00 4.02 

3 600030 ҬḤ ├ 2,199,128.00 3.88 

4 300033  1,807,219.00 3.19 

5 600588  1,502,833.00 2.65 

6 601689  1,356,159.00 2.39 

7 002475  1,074,442.00 1.90 

8 601688 ├ 984,200.00 1.74 

9 688023 Ḥ  923,155.34 1.63 

10 688981 Ҭ  915,016.10 1.61 

11 002153 Ḥ  838,013.11 1.48 

12 600887 ᴚ≠ ᴍ 811,258.00 1.43 

13 600570  748,555.00 1.32 

14 603997 ᴍ 720,037.00 1.27 

15 600958 қ ├ 699,642.00 1.23 

16 601377 ῐҙ ├ 698,880.00 1.23 

17 601555 қ ├ 698,592.00 1.23 

18 600438 ᴍ 689,750.00 1.22 

 1.10 621,263.00 ף 300750 19

20 300253 ẫ  613,488.00 1.08 

̔ ľӯ῀ Ŀ ӯ ֜ ̂ ֜ ᴇӗץ ֜ ̃ ↓̆Ҍ ῒ ֜ Ȃ  

7.4.2 ₮ ₮ ∆ ֟‪ṿ 2% ╠ 20  

ᵝֲ̔ ᾝ  
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ף

  
  ₮   ∆ ֟‪ṿ ᶛ(%)  

1 300059 қ  3,574,660.80 6.31 

2 300033  3,021,593.00 5.33 

3 300054 ᴍ 2,306,015.00 4.07 

 3.58 2,031,325.80 ף 300750 4

5 600519  1,826,097.00 3.22 

6 600570  1,349,912.60 2.38
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9 ῒז  - - 

10   1,922,490.21 8.50 

7.6 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ ṽ├  

ᵝֲ̔ ᾝ    

  ṽ├ף   ṽ├   ̂  ̃ Ὲᾛᴇṿ  ֟‪ṿ ᶛ̂%  ̃ 

1 019688 22 ṽ 23 18,000 1,820,146.68 8.05 

2 019638 20 ṽ 09 1,000 102,343.53 0.45 

7.7 Ὲᾛᴇṿ ֟‪ṿ ᶛ ֟ ├  

֟ ├Ȃ 

7.8 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ  

Ȃ 

7.9 Ὲᾛᴇṿ ֟‪ṿ ᶛ ╠ԓ  

Ȃ 

7.10  

Ȃ  

7.11 ṽ ֜ ’  

7.11.1 ṽ  

ṽ Ȃ  

7.11.2 ṽ ᴇ 

ṽ Ȃ  

7.12  

7.12.1  ╠ ├ Һᵣ ₮ ̆

└ ╠ѿ ῤ ⌠Ὲ ȁ  

ῤ ╠ ├Ҭ̆ ҺᵣҬḤ ├ ᴍ Ὲ ԍ 2022 9 24

⌠ ῏ԍ ҬḤ ├ ᴍ Ὲ פ ‗ ̂ ‗ ӥ

̂2022̃150  ̃̆ ̆ҬḤ ├ Ҭ Ҋץ ̔ѿ Ҋ

Ὲ 7 Ὲ ֟ ȁ ҩ ̕

ԋ ҹ ҙ Ғ Ḥ Ὲ ȁ Ḥ Ὲ

̕҈ תּ Ὲ Ὲ ץ ֟ ₮

‗̕ 35% ҬḤ֟ҙ Ὲ ῀ Ὲ

⅞Ȃ҉ץ ₮Ὲ ̆ῤ └Ҍ ̆ ԅȇ ├Ὲ ᶛȈ̂

Ⱶ פ 653 ̃ ԋ ҂ ѿ Ȃᶭ ȇ ├Ὲ ̆ῤ
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Ạ₮ץҊ‗ ̔ ҬḤ ├ פ ̆Ὲ ῏└

῏ ᴋֲ ῤ ̆ ԍ ⌠ ‗ ӥӊ 30 ῤ ֜ӥ

Ȃ 

  ҉ ├ ‗ ̔Ὲ ῤ ᵬ ├ №

ῒ↓῀ Ȃ ҉ ΐᵣ ’ ᵬ₮ ‗

Ȃ Ԋᴆ ̆ ֲ ├ Һᵣ ԅ ѿ ԅ ҍ№ ̆ ҹ Ԋᴆ

├ ᴇṿ∞ ֟ Ȃ ԍ ├ ‗ └

ҍ ‗ Ȃ 

  ῤ ╠ ├Ҭῒᵩ Һᵣ ₮

└ ╠ѿ ῤ ⌠Ὲ ȁ Ȃ  

7.12.2  ╠ ₮  

ῤ ╠ Ҭ̆Ҍ ₮ Ȃ 

7.12.3 ῒז ֟  

ᵝֲ̔ ᾝ  

      

1  ₮Ḡ   52,170.22 

2    - 

3  ≠  - 

4  ≠   - 

5    40,903.12 

6  ῒז   - 

7    - 

8 ῒז  - 

9   93,073.34 

7.12.4 ԍ ṽ├  
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¡8 ᴍ ֲḤ  

8.1 ᴍ ֲ ֲ  

ᴍ ᵝ̔ᴍ  

ᴍ ≢  

ֲ

̂ ̃  
ᴍ   

ֲ   

  ҩֲ   

ᴍ   

ᴍ

ᶛ

̂%̃  

ᴍ   

ᴍ

ᶛ

̂%̃  

Ḥ≠

A 
5,076 2,103.64 0.00 0.00 10,678,069.88 100.00 

Ḥ≠

C 
53 33,102.94 128,547.33 7.33 1,625,908.75 92.67 

  5,129 2,423.97 128,547.33 1.03 12,303,978.63 98.97  

̔ Ҋ № ̆ ᶛ № ≢ ᴍ ̆ ̆ ᶛ № Ҋ №

ᴍ ̂ ᴍ Ȃ̃ 

8.2 ֲ ҙֲ׆ ’ 

 ᴍ ≢  ᴍ ̂ᴍ̃  ᴍ ᶛ̂%̃  

ֲ ׆

ҙֲ

 

Ḥ≠ A 83.03 0.00  

Ḥ≠ C 0.00 0.00  

     83.03 0.00 

̔ Ҋ № ̆ ᶛ № ≢ ᴍ ̆ ̆ ᶛ № Ҋ №

ᴍ ̂ ᴍ Ȃ̃ 

8.3 ֲ ҙֲ׆ ᴍ ’ 

 ᴍ ≢  ᴍ ̂҆ᴍ̃  

Ὲ ֲ ȁ

ֲ  

Ḥ≠ A 0 

Ḥ≠ C 0 

     0 

 

Ḥ≠ A 0  

Ḥ≠ C 0  

     0 

¡9 ᴍ ꜚ 

ᵝ̔ᴍ  
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  Ḥ≠ A  Ḥ≠ C  

̂2015 6 12 ̃

ᴍ   
261,102,567.29 - 

∆ ᴍ   29,316,178.27 1,540,286.48 

ᴍ   1,217,803.51 315,615.30 

⁞̔ ᴍ   19,855,911.90 101,445.70 

№ ꜚᴍ   - - 

ᴍ   10,678,069.88  1,754,456.08  

¡10 Ԋᴆ  

10.1 ᴍ ֲ ᴪ‗   

ῤ ᴍ ֲ ᴪȂ  

10.2 ֲȁ ֲ Ғ ֲԊ ꜚ  

10.2.1 ֲ ֲԊ ꜚ 

  ῤ̆ ֲ ֲԊ ꜚȂ 

  10.2.2 ֲ Ғ ֲԊ ꜚ 

  ῤ̆ ֲ Ғ ֲԊ ꜚȂ  

10.3 ֲȁ ֟ȁ ҙⱵ   

ֲȁ ֟ȁ ҙⱵ Ȃ  

10.4   

Ȃ  

10.5 ҹ ᴪ ԊⱵ ’  

ᴪ ԊⱵ Ȃ  

10.6 ֲȁ ֲ ῒ ֲ ’  

10.6.1 ֲ ῒ ֲ ’ 

ῤ ֲ ֲ Ȃ 

10.6.2 ֲ ῒ ֲ ’ 

ῤ̆ ֲ Ғ ῒ ῏ ֲ

’Ȃ 
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10.7 ├Ὲ ֜ ᾝ ῏ ’  

10.7.1 ├Ὲ ֜ ᾝ ᵳ ט ’ 

ᵝֲ̔ ᾝ  

├   
֜ ᾝ

  

֜ ט   ├ ᵳ   

  
֜   ֜ ᶛ

(%)  

ᵳ   

ᵳ   

ᶛ

(%)  

├ 1 
49,204,412.8

6 
53.58 35,983.69 53.58 - 

├ 1 
42,627,633.4

5 
46.42 31,173.70 46.42 - 

├ 1 - - - - - 

├ 2 - - - - - 

Ḥ ├ 1 - - - - - 

├ 1 - - - - - 

̔1ȁ ├Ὲ ֜ ᾝ ’ 

  ῤ ├Ὲ ֜ ᾝ Ȃ 

  2ȁҒ ֜ ᾝ ‰  

  Ҭ ᴪȇ῏ԍⱴ ├ ῏ Ȉ̂ ȍ1998Ȏ29 ̃

ȇ῏ԍ ├ ֜ ᵝ└ ῏ Ȉ̂ ȍ2007Ȏ48 ̃ ῏

̆ Ὲ └ ԅ ├Ὲ Ғ ֜ ᾝ ‰ Ȃ 

  ̂1̃ ‰̔ 

  1̃├ ᴇ̂ Ⱶ ’ȁ ’̃̕  

  2̃├ ᴇ̂ ȁ ̃̕  

  3̃├ Ḥ ᴇ̂ ̃̕  

  4̃├ ᵬ ᴇȂ 

  ̂2̃ ̔ 

  ᾢ ├Ὲ Ғ ֜ ᾝ ‰ ȇ├ Ⱶ ᴇ Ȉ̆ № ᵞ

Ғ ֜ ᾝȂ 

10.7.2 ├Ὲ ֜ ᾝ ῒז ├ ’ 

ᵝֲ̔ ᾝ  

├   

ṽ├֜   ṽ├ ֜   ֜   

֜   

ṽ├  

֜

ᶛ(%)  

֜   

ṽ├

֜

ᶛ(%)  

֜   
  

֜

ᶛ(%)  
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├ 47,528,781.21 91.02  - -  - -  

├ 4,686,423.70 8.98  - -  - -  

├ - -  - -  - -  

├ - -  - -  - -  

Ḥ ├ - -  - -  - -  

├ - -  - -  - -  

10.8 ῒז Ԋᴆ 

  Ὲ Ԋ       

1 
Ḥ≠ ├

2022 4  

Ҭ ᴪ

ȁῈ  
2023 1 20  

2 

Ḥ ᴋῈ Ҋῃ

2022 Ὲ

 

҉ ȁҬ ȁ ├

ȁ ├ ȁҬ

ᴪ ȁ

Ὲ  

2023 1 20  

3 

Ḥ ᴋῈ ῏ԍ ⱴ

қ ├ ᴍ Ὲ ҹ Ҋ №

ף ȁ

ҙⱵ ⱴ ̂

̃ ᴨ ꜚ Ὲ  

҉ ȁҬ ᴪ

ȁῈ  
2023 3 13  

4 
Ḥ≠ ├

2022  

Ҭ ᴪ

ȁῈ  
2023 3 31  

5 
Ḥ ᴋῈ Ҋῃ

2022 Ὲ  

҉ ȁҬ ȁ ├

ȁ ├ ȁҬ

ᴪ ȁ

Ὲ  

2023 3 31  

6 

Ḥ ᴋῈ ῏ԍ ⱴ

Ὲ ҹ Ҋ

№ ף ȁ

ҙⱵ ⱴ ̂

ȁ̃ ᴨ ꜚ Ὲ  

҉ ȁҬ ᴪ

ȁῈ  
2023 4 20  

7 
Ḥ≠ ├

2023 1  

Ҭ ᴪ

ȁῈ  
2023 4 21  

8 

Ḥ ᴋῈ Ҋῃ

2023 ѿ Ὲ

 

҉ ȁҬ ȁ ├

ȁ ├ ȁҬ

ᴪ ȁ

Ὲ  

2023 4 21  

9 

Ḥ ᴋῈ ῏ԍ ⱴ

ԓ ├ Ὲ ҹ Ҋ №

ף ȁ

ҙⱵ ⱴ ̂ ȁ̃

ᴨ ꜚ Ὲ  

҉ ȁҬ ᴪ

ȁῈ  
2023 5 25  

10 
Ḥ≠ ├

תּ ӥ̂2023 ȍ1Ȏ

Ҭ ᴪ

ȁῈ  
2023 5 31  
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̃ ֟ ̂ ̃ 

¡11 ‗ ῒז Ḥ  

11.1 ῤ ѿ ᴍ ᶛ ⌠ 20% ’ 

≢  

ῤ ᴍ ’  ’  

  

ᴍ

ᶛ ⌠

20%

  

∆  

ᴍ   

  

ᴍ   

  

ᴍ   
ᴍ   

ᴍ

̂%̃  

  1  

2023 1 1

2023 1

17   

17,169,32

0.68  
0.00  

17,169,32

0.68  
0.00  0.00  

֟   

1ȁ ‪ṿ ꜚ  

ѿ ᶛ ̆ ᴪ ̆ ⱴ

Ȃ ̆ ‪ṿ ↕ ᴍ ‪ṿ ҉ Ҋ Ȃ 

2ȁ Ⱳ  

ѿ ᶛ ᴆ̆ Ҭ

ҳ № Ⱳ ’Ȃ 

3ȁ ץ  

ѿ ᶛ ̆ ֟ ‪ṿ ᵞ̆׆ ᶏ

⌠ └̆ ץ Ȃ  

11.2 ‗ ῒז Ḥ  

‗ ῒז Ḥ Ȃ  

¡12 ᴆ  

12.1 ᴆ  

1ȁҬ ᴪ ‰ ᴆ̕ 

  2ȁȇ Ḥ≠ ├ Ȉ̕  

  3ȁȇ Ḥ≠ ├ תּ ӥȈ̕  

  4ȁȇ Ḥ≠ ├ Ȉ̕  

  5ȁ ῤ ℮҉ Ὲ ̕ 

  6ȁ Ḥ ᴋῈ ҙ ȁῈ ῏ ᴆȂ  

12.2  

ֲ ⱲῈ Ȃ 
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12.3  

Ḥ ᴋῈ ̔https://www.cxfund.com.cnȂ  

   

   

Ḥ ᴋῈ  

2023 8 31  


