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2.2
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2.3
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zhouyg@cxfund.com.cn

wangxiaofei.zh@ccb.com
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021-60637228
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-0.0831

0.0608

3,340,834.35

611,761,042.44

1.0676 1.0675
3.1.3 (2023 6 30 )
6.76M% 8.25%
1
2
3
3.2
3.2.1
A
.09% .04% 0.35% 0.01% ~0.26% | 0.03%
.90% .06% 1.07% 0.01% ~0.17% |  0.05%
.09% .08% 2.13% 0.01% -0.04% |  0.07%
.35% .10% 4.34% 0.01% -2.99% |  0.09%
.93% .12% 13.60% 0.01% ~7.67% | 0.11%
.76% .40% 38.28% 0.01% | -31.52% | 0.39%
c
.08% .03% 0.35% 0.01% | -0.27% | 0.02%
.89% .06% 1.07% 0.01% -0.18%  0.05%
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2022 2020 6
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2023

4.3
4.3.1

4.3.2

S%

4.4

441
2023 * "’

™T

4.4.2
2023 6 30 A 1.0676 1.0676

A 2.09% C 1.0675
1.0675 C 2.08%

2.13%

4.5
PPI

2023

12 49
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4.6

4.7

4.8

5.1

§5

13
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2023

5.2
5.3
§6
6.1
2023 6 30

2023 6 30 2022 12 31
6.4.7.1 1,983,800.27 7,809,486.81
6,365,985.88 2,316,949.02
158,404.73 30,800.69
6.4.7.2 685,462,047.37 614,400,524.77
24,145,100.00 4,647,000.00
661,316,947.37 609,753,524.77
6.4.7.3 - -
6.4.7.4 - -
6.4.7.5 - -
6.4.7.6 - -
6.4.7.7 - -

14

49




2023

15,293,880.56 2,985,049.17
4,516.00 1,910.19
6.4.7.8 - -
709,268,634.81 627,544,720.65
2023 6 30 2022 12 31
6.4.7.3 - -
84,980,789.03 26,836,619.55
8,436,400.90 -
31,174.98 14,412 .55
254,222 .62 258,852.07
50,844.51 51,770.42
5,057.03 5,149.29
98,087.21 98,271.31
6.4.7.9 310,181.74 263,542.35
94,166,758.02 27,528,617.54
6.4.7.10 576,187,992.22 573,782,289.68
6.4.7.11 - -
6.4.7.12 38,913,884.57 26,233,813.43
615,101,876.79 600,016,103.11
709,268,634.81 627,544,720.65
2023 6 30 A 1.0676 C
1.0675 576,187,992.22 A 3,129,437.68
C 573,058,554.54
6.2
2023 1 1 2023 6 30

2023 1 1 2023 | 2022 1 1 2022

6 30 6 30
15,581,633.25 984,978.32

15

49




2023

105,856.36 29,401.45

6.4.7.13 51,123.22 10,958.33

54,733.14 18,443.12

11,770,790.60 1,796,327.79

6.4.7.14 -572,171.60 -2,206,290.42

6.4.7.15 12,172,194.20 3,936,171.28

6.4.7.16 - -

6.4.7.17 - -

4.7.18 - -

4.7.19 170,768.00 66,446.93

6.4.7.20 3,704,838.14 -843,670.94

6.4.7.21 148.15 2,920.02

3,072,818.33 475,752.15

1 6.4.10.2.1 1,520,098.56 272,175.83
2 6.4.10.2.2 304,019.68 54,435.14
3 6.4.10.2.3 30,239.60 5,246.49
4 - _
5 1,100,109.58 38,760.62
1,100,109.58 38,760.62

6.4.7.22 - -

26,010.49 4,076.05

6.4.7.23 92,340.42 101,058.02

12,508,814.92 509,226.17

12,508,814.92 509,226.17




2023

12,508,814.92 509,226.17

2023 1 1 2023 6 30

2023 1 1 2023 6 30

573,782,289.68

26,233,813.43

600,016,103.11

573,782,289.68

26,233,813.43

600,016,103.11

2,405,702.54

12,680,071.14

15,085,773.68

12,508,814.92

12,508,814.92

2,405,702.54

171,256.22

2,576,958.76

97,061,938.44

5,788,678.81

102,850,617.25

-94,656,235.90

-5,617,422.59

-100,273,658.49
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576,187,992.22

38,913,884.57

615,101,876.79

2022 6 30

128,319,706.21

5,361,367.42

133,681,073.63

128,319,706.21

5,361,367.42

133,681,073.63

-43,610,798.48

-817,155.17

-44,427,953.65

509,226.17

509,226.17

-43,610,798.48

-1,326,381.34

-44,937,179.82

6,863,080.37

231,836.47

7,094,916.84

-50,473,878.85

-1,558,217.81

-52,032,096.66

84,708,907.73

4,544,212.25

89,253,119.98
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3%

50%

20%

2023 6 30

1,983,800.27

1,983,384.04

416.23
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2023

24,000,128.00 - | 24,145,100.00 144,972.00
279,064,216.79 4,737,893.25 | 284,069,577.25 267,467.21
372,050,330.00 4,624,370.12 | 377,247,370.12 572,670.00
651,114,546.79 9,362,263.37 | 661,316,947.37 840,137.21
675,114,674.79 9,362,263.37 | 685,462,047.37 985,109.21

6.4.7.3 /

6.4.7.3.1 /

/

6.4.7.4

6.4.7.4.1

6.4.7.4.2

6.4.7.5

6.4.7.5.1

6.4.7.6

6.4.7.6.1

6.4.7.7

6.4.7.7.1

6.4.7.8

6.4.7.9

2023 6 30

22

49




2023

231,457.38

230,207.26

1,250.12

9,300.00

9,916.99

59,507.37

310,181.74
6.4.7.10

A
2023 1 1 2023 6 30

3,128,871.04 3,128,871.04

126,016.23 126,016.23

o -125,449.59 -125,449.59

/ - -

/ - -

3,129,437.68 3,129,437.68

C
2023 1 1 2023 6 30

570,653,418.64 570,653,418.64

96,935,922.21 96,935,922.21

o -94,530,786.31 -94,530,786.31

/ - -

/ - -

573,058,554 .54 573,058,554 .54

) )

6.4.7.11
6.4.7.12

23 49




2023

-307,920.56 450,847.14 142,926.58
47,573.71 20,041.86 67,615.57
301.59 552.93 854.52
-11,007.16 19,267.23 8,260.07
11,308.75 -18,714.30 -7,405.55
-260,045.26 471,441.93 211,396.67
26,005,067.60 85,819.25 26,090,886.85
8,756,403.07 3,684,796.28 12,441,199.35
98,372.77 72,028.93 170,401.70
5,215,861.10 564,557.64 5,780,418.74
-5,117,488.33 -492,528.71 -5,610,017.04
34,859,843.44 3,842,644.46 38,702,487.90
6.4.7.13
2023 1 2023
20,385.96

24

49




2023

6.4.7.15
6.4.7.15.1
2023 1 1 2023 6 30
13,189,001.05
-1,016,806.85
12,172,194.20
6.4.7.15.2
2023 1 1 2023 6 30
265,400,643.70
262,156,296.11
4,248,700.46
12,453.98
-1,016,806.85
6.4.7.15.3
6.4.7.15.4
6.4.7.16
6.4.7.16.1
6.4.7.17
6.4.7.17.1
6.4.7.18
6.4.7.18.1

25

49




2023

6.4.7.18.2
6.4.7.19
2023 1 1 2023 6 30
170,768.00
170,768.00
6.4.7.20
2023 1 1 2023 6 30
1. 3,704,838.14
432,783.00
3,272,055.14
2. -
3. -
3,704,838.14
6.4.7.21
2023 1 1 2023 6 30
147.65
0.50
148.15
7
25%
6.4.7.22

26 49







2023

6.4.10.1.5
6.4.10.2
6.4.10.2.1
2023 1 1 2023 6 [ 2022 1 1 2022
30 6 30
1,520,098.56 272,175.83
90,682.26 3,987.95
x 0.50%
= x 0.50%+
6.4.10.2.2
2023 1 1 2023 6 2022 1 1 2022
30 6 30
304,019.68 54,435.14
x 0.10%
= x 0.10%+
6.4.10.2.3
2023 1 1 2023 6 30
A C
- 26,295.09 26,295.09
- 26,295.09 26,295.09
2022 1 1 2022 6 30
A C
- 0.12 0.12

28

49
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0.12

0.12

6.4.

6.4.
6.4.

6.4.

6.4.
6.4.

6.4.

6.4.

10.3

10.4
10.4.1

10.4.2

10.5
10.5.1

10.5.2

10.6

x 0.01%

x 0.01%+

2023 1 1

2023

6

30

2022 1 1

2022 6 30

1,983,800.27

20,385.96
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6.4.

6.4.

6.4.
6.4.

6.4.

6.4.
6.4.

6.4.

6.4.

6.4.
6.4.

10.

11

12

12.

12.

12.

2023 6

12.3.

12

12.

13

13.

.3.2

2023

84,980,789.03

6

30

30

2023

7

30

3

49



2023

6.4.13.2
10%
10%
6.4.13.2.1
2023 6 30 2022 12 31
A-1 - -
A-1 - -
30,450,954.10 10,004,140.82
30,450,954.10 10,004,140.82
6.4.13.2.2
6.4.13.2.3
6.4.13.2.4

2023 6 30

2022 12 31

31 49




2023

491,846,521.04

483,962,219.73

63,813,673.11

61,679,375.34

75,205,799.12

54,107,788.88

630,865,993.27

599,749,383.95

6.4.13.2.5

6.4.13.2.6

6.4.13.3

6.4.13.3.1

6.4.13.4

6.4.13.4.1

32

49




2023

6.4.13.4.1.1
2023
6 6 -1 1-5 5
6
30
1,983,800.27 - - - -| 1,983,800.27
6,365,985.88 - - - -| 6,365,985.88
158,404.73 - - - - 158,404.73
243,634,101.| 203,392,850.3| 137,701,076.8 76,588,918.3 24,145,100.0| 685,462,047.3
85 4 5 3 0 7
- - - - 4,516.00 4,516.00
15,293,880.5
- - - - 6 15,293,880.56
252,142,292 .| 203,392,850.3| 137,701,076.8 76,588,918.3 39,443,496.5| 709,268,634.8
73 4 5 3 6 1
33 49



2023

84,980,789.0

84,980,789.03

3
- - - - 5,057.03 5,057.03
- - - - 98,087.21 98,087.21
- - - - 310,181.74 310,181.74
84,980,789.0
3 - - - 9,185,968.99 94,166,758.02
167,161,503.| 203,392,850.3 137,701,076.8 76,588,918.3 30,257,527.5| 615,101,876.7
70 4 5 3 7 9
2022
6 6 -1 1-5 5
12
31
7,809,486.81 - - - -| 7,809,486.81
2,316,949.02 - - - -| 2,316,949.02
30,800.69 - - - - 30,800.69
66,809,475.3 236,543,203.3 302,078,469.7 614,400,524 .7
4,322,376.39 4,647,000.00
3 1 4 7
1,910.00 - - - 0.19 1,910.19
- - - - 2,985,049.17| 2,985,049.17
34 49



2023

76,968,621.8 236,543,203.3 302,078,469.7 627,544,720.6
4,322,376.39 7,632,049.36
5 1 4 5
i} i - | 14,412.55 14,412.55
i ; - | 258,852.07]  258,852.07
i} i - | 51,770.42 51,770.42
26,836,619.5
: _ _ - -| 26,836,619.55
; ; - | 5,149.29 5,149.29
; ; - | 98,271.31 98,271.31
i} i, - | 263,542.35  263,542.35
26,836,619.5
: - - | 691,997.99 27,528,617.54
50,132,002.3 236,543,203.3 302,078,469.7 600,016,103.1
4,322,376.39 6,940,051.37
0 1 4 1
6.4.13.4.1.2

2023

6

30

31

2022 12

35

49




2023

27
-1,720,009.79 -1,709,075.29
27
1,720,009.79 1,709,075.29
6.4.13.4.2
6.4.13.4.3
VaR (Value at Risk)
6 30
6.4.13.4.3.1
2023 6 2022 12 31
% %
24,145,100.00 3.93 4,647,000.00 0.77
661,316,947.37 107.51 609,753,524.77 101.62
685,462,047 .37 111.44 614,400,524.77 102.40

36 49




2023

6.4.13.4.3.2
95%
2022 12
2023 6 30
31
VaR 0.17%(2022 12
-1,040,881.35 -185,715.53
31 VaR 0.03%)
VaR
95%
2022
6.4.14
6.4.14.1
6.4.14.2
6.4.14.2.1
2023 6 30 2022 12 31
31,329,626.02 4,647,000.00
654,132,421.35 609,753,524.77
685,462,047.37 614,400,524.77
6.4.14.2.2
(
)

37 49




2023

6.4.14.3
6.4.14.4
6.4.15
§7
7.1
%
1 24,145,100.00 3.40
24,145,100.00 3.40
661,316,947.37 93.24
661,316,947.37 93.24
4 - _
5 - -
6 - -
7 8,349,786.15 1.18
8 15,456,801.29 2.18
9 709,268,634.81 100.00
7.2
7.2.1
%
A - -
B - -

38

49




2023

12,672,100.00 2.06
D
5,223,000.00 0.85
E 2,274,000.00 0.37
F - -
G 2,277,000.00 0.37
H - -
I
1,699,000.00 0.28
J - -
K - -
L - -
M - -
N - -
0 - -
P - -
Q - -
R - -
S - -
24,145,100.00 3.93
7.2.2
7.3
%
1 600129 55,000 3,271,950.00 0.53
2 600642 380,000 2,656,200.00 0.43
3 000966 460,000 2,566,800.00 0.42
4 000858 15,000 2,453,550.00 0.40
5 603076 50,000 2,390,500.00 0.39
6 300856 30,000 2,363,100.00 0.38
7 002930 100,000 2,277,000.00 0.37
8 601390 300,000 2,274,000.00 0.37
9 600750 100,000 2,193,000.00 0.36
10 002230 25,000 1,699,000.00 0.28
7.4
7.4.1 2% 20
*
1 000776 19,277,054.00 3.21

39 49




2023

2 600958 13,630,455.00 2.27
3 600419 12,270,257.00 2.04
4 601800 11,550,201.82 1.92
5 000001 11,264,582.00 1.88
6 002371 11,208,027.00 1.87
7 002929 10,915,990.00 1.82
8 000858 9,988,585.00 1.66
9 002463 9,636,999.00 1.61
10 000938 8,589,027.00 1.43
11 002271 8,109,167.80 1.35
12 300059 7,499,975.20 1.25
13 688410 6,382,890.03 1.06
14 000966 6,213,092.00 1.04
15 600642 5,941,658.00 0.99
16 300181 5,782,653.00 0.96
17 002810 5,698,632.00 0.95
18 600745 5,671,670.00 0.95
19 600690 5,475,330.00 0.91
20 603801 5,428,991.00 0.90
7.4.2 2% 20
)
1 000776 24,626,064.00 4.10
2 600958 14,382,731.00 2.40
3 600419 12,534,134.70 2.09
4 601800 11,730,573.01 1.96
5 002371 11,119,824.00 1.85
6 000001 11,116,717.00 1.85
7 002463 10,459,056.00 1.74
8 002929 10,075,379.68 1.68
9 000938 8,540,111.00 1.42
10 688410 7,995,585.33 1.33
11 002271 7,970,695.00 1.33
12 300059 7,492,750.00 1.25
13 000858 7,370,277.00 1.23
14 603801 5,602,279.00 0.93
15 002810 5,482,593.00 0.91
16 300181 5,478,431.00 0.91
17 600745 5,470,641.00 0.91
18 600690 5,298,044.00 0.88
19 000977 5,282,200.00 0.88
20 603005 5,019,713.00 0.84

40 49




2023

7.4.3
416,311,297.68
397,632,625.77
7.5
t
18,137,105.01 2.95
272,221,150.60 44.26
25,670,776.08 4.17
4 245,965,532.11 39.99
5 30,450,954.10 4.95
6 87,357,679.53 14.20
7 7,184,526.02 1.17
8 - -
9 - -
10 661,316,947.37 107.51
7.6
b
19
1 1928004 0 500,000 |  51,226,469.95 8.33
19
2 1928011 0 500,000 |  51,147,377.05 8.32
18
3 1828015 o1 400,000 |  41,457,183.56 6.74
4 163260 20 02 400,000 |  41,228,186.30 6.70
5 112861 19 01 400,000 |  40,477,873.97 6.58
7.7
7.8

41

49




2023

7.9

7.10
7.10.1

7.10.2

7.11
7.11.1

30

460

150

1600

42

2022 9
2022 52
2022 9 9
2022 48
2023 2 16
2023 5
1680 3280

49



2023

7.11.2
7.11.3
1 158,404.73
2 15,293,880.56
3 -
4 -
5 4,516.00
6 -
7 -
8 -
9 15,456,801.29
7.11.4
%
128121 1,974,073.97 0.32
113021 1,726,719.45 0.28
123150 1,707,013.15 0.28
7.11.5
7.11.6
§8
8.1

43

49




2023

%

173

18,089.24

44

1,997,267.98

49

63.82

1,132,169.70

36.18




2023

126,016.23

96,935,922.21

125,449.59

94,530,786.31

3,

129,437.68

573,058,554.54

10.

10.

10.

10.

10.

10.

§ 10

10.2.1

10.2.2

10.6.

10.

10.

6.2

10.7.

()

(%)

2 188,144,076.27

23.12

113,148.45

22.76 -

45

49




2023

1 171,588,128.68 21.08 142,642.56 28.69
1 155,192,942 .28 19.07 82,455.69 16.59
1 127,601,222.08 15.68 67,795.68 13.64
1 92,726,939.05 11.39 49,266.16 9.91
1 78,690,615.09 9.67 41,808.12 8.41
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1
2
1998 29
2007 48
1
1
2
3
4
2
10.7.2
46 49




2023

€))

(%) (%)

112,656,015 550,400,000.
33.94 13.13 - -

.28 00

58,435,723. 75,000,000.0
17.61 1.79 - -

21 0

63,925,570. 2,309,500,00
19.26 55.10 - -

17 0.00

67,572,647. 727,000,000.
20.36 17.35 - -

31 00

23,906,780. 529,500,000.
7.20 12.63 - -

80 00

5,409,099.0

3 1.63 - - - -

47 49




2023

10.8
2022
1 2023 1 20
4
2 2022 2023 1 20
3 2023 1 2023 2 15
4 2023 3 13
2022
5 2023 3 31
6 2023 3 31
2022
7 2023 4 20
2023
8 1 2023 4 21
9 2023 2023 4 21
10 2023 5 25
§ 11
11.1 20%

48 49




2023

20% %

2023 1 1

133,740,9 | 18,919,6 152,660,610.6
1 2023 6 0.00 26.49
30 24.72 85.93 5

11.2

§ 12

12.1

12.2

12.3

https://www.cxfund.com.cn

2023 8 31

49 49




