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3
3.2
3.2.1
FOF A
0.68% 0.39% 0.87% 0.43% | -0.19% | -0.04%
-2.38% 0.41% -1.47% 0.40% | -0.91% 0.01%
-0.02% 0.41% 1.55% 0.40% | -1.57% 0.01%
-5.54% 0.44% -3.72% 0.48% | -1.82% | -0.04%
-8.80% 0.52% -6.32% 0.57% | -2.48% | -0.05%
FOF Y
0.72% 0.40% 0.87% 0.43% | -0.15% | -0.03%
-2.27% 0.41% -1.47% 0.40% | -0.80% 0.01%
0.21% 0.41% 1.55% 0.40% | -1.34% 0.01%
0.09% 0.41% 2.47% 0.41% | -2.38% 0.00%
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5.3
§ 6
6.1
FOF
2023 6 30
2023 6 30 2022 12 31
6.4.7.1 31,280.53 1,020,644.63
132,121.04 689,506.73
46,877.32 66,710.40
6.4.7.2 185,199,585.02 176,573,638.89
3,990,634.00 18,366,043.28
171,103,293.49 148,218,759.99
10,105,657.53 9,988,835.62
4.7.3 - -
4. - 7,498,860.06
4.7.5 - -
4. - -
4.7.7 - _
- 24,896.50
12,122.21 24,462.97
6.4.7.8 1,102.96 10,806.68
185,423,089.08 185,909,526.86
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2023 6 30 2022 12 31
6.4.7.3 - -
- 676,720.10
108,016.21 104,896.60
29,923.92 31,198.11
- 162.59
6.4.7.9 112,646.83 224,149.37
250,586.96 1,037,126.77
6.4.7.10 203,043,470.22 202,671,909.34
6.4.7.11 _ _
6.4.7.12 -17,870,968.10 -17,799,509.25
185,172,502.12 184,872,400.09
185,423,089.08 185,909,526.86
30 FOF A 0.9120
FOF Y 0.9145 203,043,470.22
FOF A 202,594,430.70
449,039.52
FOF
2023 6 30
2023 1 1 2023|2022 1 1 2022
6 30 6 30
895,016.07 -7,221,380.12
23,819.80 44,374.01
6.4.7.13 7,216.25 15,030.77
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16,603.55

29,343.24
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6.3

2023

1 1 2023

30

FOF

2023

1

1

2023 6 30

202,671,909.34

-17,799,509.25

184,872,400.09

202,671,909.34

-17,799,509.25

184,872,400.09

371,560.88
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202,546,643.04

1,141,099.49

203,687,742.53

202,546,643.04

1,141,099.49

203,687,742.53

=" 9,161.11 -8,132,121.48 -8,122,960.37
- -8,131,897.13 -8,131,897.13
9,161.11 -224.35 8,936.76

1.
9,161.11 -224.35 8,936.76

2.
202,555,804.15 -6,991,021.99 195,564,782.16
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31,280.53
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31,280.53
6.4.7.2
2023 6 30
4,064,353.67 - 3,990,634.00 -73,719.67
9,978,060.00 111,657.53 | 10,105,657.53 15,940.00
9,978,060.00 111,657.53 | 10,105,657.53 15,940.00
175,094,859.88 - 171,103,293.49 | -3,991,566.39
189,137,273.55 111,657.53 | 185,199,585.02 | -4,049,346.06
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
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6.4.7.6
6.4.7.6.1
6.4.7.7
6.4.7.7.1
6.4.7.8
2023 6 30
1,102.96
1,102.96
6.4.7.9
2023 6 30
23,844.27
23,844.27
4,500.00
24,795.19
59,507.37
112,646.83
6.4.7.10
FOF A
2023 1 1 2023 6 30
202,558,077.39 202,558,077.39
36,353.31 36,353.31
/ - -
/ - -
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202,594,430.70

202,594,430.70

FOF Y
2023 1 1 2023 6 30
113,831.95 113,831.95
335,207.57 335,207.57
/ - -
/ - -
449,039.52 449,039.52
) )
6.4.7.11
6.4.7.12

FOF A
-8,044,767.86 -9,744,794.66 -17,789,562.52
-5,733,158.24 5,692,363.12 -40,795.12
-1,702.20 -510.38 -2,212.58
-1,702.20 -510.38 -2,212.58
-13,779,628.30 -4,052,941.92 -17,832,570.22

FOF Y
-4,469.61 -5,477.12 -9,946.73
-10,200.74 2,706.48 -7,494.26
-14,748.38 -6,208.51 -20,956.89
-14,748.38 -6,208.51 -20,956.89
-29,418.73 -8,979.15 -38,397.88
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6.4.7.13
2023 1 1 2023 6 30
4,023.60
2,773.01
419.64
7,216.25
6.4.7.14
6.4.7.14.1
2023 1 1 2023 6 30
73,015,060.79
72,826,315.28
187,115.80
1,629.71
6.4.7.15
2023 1 1 2023 6 30
/ 264,292,269.05
/ 269,579,035.84
27,535.22
344,339.86
-5,658,641.87
6.4.7.16
6.4.7.16.1
2023 1 1 2023 6 30
81,821.91
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5,725,774.26

2. -
3. -
5,695,069.60
6.4.7.22
2023 1 1 2023 6 30
6,390.27
6,390.27
6.4.7.23
2023 1 1 2023 6 30
28,297.94
746,972.03
148,021.08
6.4.7.24
6.4.7.25

2023 1 1 2023 6 30
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6.4.10.1.3
2023 1 1 2023 6 30 2022 1 1 2022 6 30
% %
36,515,000.00 100.00| 56,200,000.00 46.84
6.4.10.1.4
202 1 1 202
023 028 6 30 2022 1 1 2022 6 30
% %
212,718,256.20 90.02 | 194,221,050.42 52.98
6.4.10.1.5
6.4.10.1.6
2023 1 1 2023 6 30
% %
64,434.37 62.10 15,393.63 64.56
2022 1 1 2022 6 30
% %
38,321.77 28.05 - -
1
2
6.4.10.2
6.4.10.2.1
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6.4.10.5
6.4.10.5.1

2023 1 1 2023 6 30| 2023 1 1 2023 6
30

FOF
A FOF Y

2021
12 7

29,999,000.00 -

/ 0.00 -

0.00 -

0.00 -

29,999,000.00 -

14._77% -

2022 1 1 2022 6 30

FOF
A FOF Y

2021
12 7

29,999,000.00 -

/ 0.00 -

0.00 -

0.00 -

29,999,000.00 -

14.81% -

6.4.10.5.2

FOF A

2023 6 30 2022 12 31
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%

6,999,000.00 3.45 6,999,000.00 3.45
6.4.10.6
202 1 1 202
023 023 6 30 2022 1 1 2022 6 30
31,280.53 4,023.60 1,392,660.80 10,180.09
2023 6 30
“ ” 2022 6 30
6.4.10.7
6.4.10.8
6.4.10.8.1
19,169,582.77 10.35%
29,821,807.94 16.13%
6.4.10.8.2
2023 1 2023 62022 1 1 2022 6
30 30
3,138.64 -
5,276.95 53,644.07
114,860.01 171,986.30
20,395.88 33,267.97
936.05
(ETF )
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6.4.13.2

10%

10%

6.4.13.2.1

2023 6 30 2022 12 31

A-1 - -

A-1 - -

10,105,657.53 9,988,835.62

10,105,657.53 9,988,835.62

6.4.13.2.2

6.4.13.2.3
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6.4.13.2.4

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
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6.4.13.4.1.1

2023 6 30 0 6 1 B
31,280.53 - - - 31,280.53
132,121.04 - - 4 132,121.04
46,877.32 - - - 46,877.32
10,105, 657.53 - -1175,093,927.49/185,199, 585. 02
- - - 12,122.21 12,122.21
- - - 1,102.96 1,102.96
10,315,936.42 - -1175,107,152.66/185,423,089.08
- - - 108,016.21  108,016.21
- - - 29,923.92 29,923.92
- - - 112,646.83  112,646.83
- - | 250,586.96  250,586.96
10,315, 936.42 - -1174,856,565.70/185,172,502. 12

202 12 3 |° 6 -1 I
1,020,644.63 - - - 1,020,644.63
689,506.73 - - - 689,506.73
66,710.40 - - - 66,710.40
-9,988,835.62 -1166,584,803.27/176,573,638.89
7,498,860.06 - - | 7,498,860.06
- - - 24.,896.50 24,896.50
- - - 24,462.97 24.,462.97
- - - 10,806.68 10,806.68
9,275,721.829,988,835.62 -166,644,969.42/185,909, 526 . 86
- - | 104,896.60  104,896.60
- - - 31,198.11 31,198.11
- - - 676,720.100  676,720.10
- - - 162.59 162.59
- - [ 224,149.371  224,149.37
- - | 1,037,126.77| 1,037,126.77
9,275,721.829,988,835.62 -|1165,607,842.65/184,872,400.09

6.4.13.4.1.2
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2022 12
2023 6 30
31

27 -8,843.16 -21,780.86

27 8,843.16 21,780.86
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
% %

3,990,634.00 2.16 18,366,043.28 9.93

171,103,293.49 92.40 148,218,759.99 80.17

10,105,657.53 5.46 9,988,835.62 5.40

185,199,585.02 100.01 176,573,638.89 95.51
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6.4.13.4.3.2
95%
2022 12
2023 6 30
31
VaR 1.13%(2022 12
-2,094,896.32 -2,263,980.20
31 VaR 1.22%)
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
175,093,927.49 166,584,803.27
10,105,657.53 9,988,835.62
185,199,585.02 176,573,638.89
6.4.14.2.2
(
)
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6.4.14.3
6.4.14.4
6.4.15
§7
7.1
%
1 3,990,634.00 2.15
3,990,634.00 2.15
171,103,293.49 92.28
10,105,657.53 5.45
10,105,657.53 5.45
4 - _
5 - -
6 - -
7 163,401.57 0.09
8 60,102.49 0.03
9 185,423,089.08 100.00
7.2
7.2.1
%
511,155.00 0.28
B 891,810.00 0.48
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661,608.00 0.36
D
617,580.00 0.33
E - -
F - -
G 390,818.00 0.21
H - -
I
J 917,663.00 0.50
K - -
L - -
M - -
N - -
0 - -
p - -
Q - -
R - -
S - -
3,990,634.00 2.16
7.2.2
7.3
%
1 600426 21,600 661,608.00 0.36
2 601985 87,600 617,580.00 0.33
3 000998 33,300 511,155.00 0.28
4 601336 13,500 496,395.00 0.27
5 600938 26,000 471,120.00 0.25
6 601398 87,400 421,268.00 0.23
7 601899 37,000 420,690.00 0.23
8 601816 74,300 390,818.00 0.21
7.4
7.4.1 2% 20
D)
600900 3,792,928.00 2.05
601985 2,432,639.00 1.32
600038 2,228,892.00 1.21

40
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4 300122 1,997,204.00 1.08
5 001979 1,838,750.00 0.99
6 600426 1,837,205.00 0.99
7 601868 1,671,193.00 0.90
8 688518 1,658,291.53 0.90
9 002839 1,651,335.20 0.89
10 600011 1,429,532.00 0.77
11 002180 1,298,893.80 0.70
12 300033 1,276,681.00 0.69
13 688017 1,276,662.68 0.69
14 002597 1,267,942.00 0.69
15 002648 1,252,771.00 0.68
16 300114 1,125,813.00 0.61
17 000998 1,124,478.00 0.61
18 300394 1,121,186.00 0.61
19 300593 1,121,132.00 0.61
20 300900 1,037,743.00 0.56
7.4.2 2% 20
D)
1 600900 4,614,340.00 2.50
2 601985 3,397,933.00 1.84
3 601868 2,740,275.00 1.48
4 601398 2,446,279.00 1.32
5 600011 2,317,002.00 1.25
6 600038 2,102,162.85 1.14
7 688518 1,960,456.70 1.06
8 601288 1,881,060.00 1.02
9 001979 1,789,693.00 0.97
10 300122 1,731,641.00 0.94
11 002180 1,673,366.00 0.91
12 002839 1,620,481.00 0.88
13 000998 1,561,521.91 0.84
14 300394 1,497,817.00 0.81
15 002597 1,407,160.00 0.76
16 300593 1,324,717.00 0.72
17 300033 1,316,059.00 0.71
18 000768 1,232,806.33 0.67
19 002648 1,206,856.00 0.65
20 002049 1,179,278.00 0.64
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7.4.3
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7.11.2

7.12

7.12.1
FOF

7.12.2

1519995

ETF

16,701,990.29

40~55%

60%

7,038,218.71

3.80

2 1 000418

1,575,802.47

6,856,316.55

3.70
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31007616 . 5,434,839.91 | 5,602,232.98 .03

4 | 000205 . 4,750,593.91 | 5,501,187.75 .97

5 | 003327 A 4,456,438.16 | 5,421,702.67 .93

6 | 519003 2,436,927.43 | 5,405,105.04 .92

71000327 2,410,415.36 | 4,725,378.27 .55

8 | 513050 4,512,000.00 | 4,507,488.00 .43

(ETF)
50(QDI1-ETF)

9 | 004885 4,292,473.66 | 4,488,639.71 42
10 | 002446 1,738,333.45 | 4,133,756.94 .23
11 | 588000 3,855,000.00 | 4,055,460.00 .19

50 ETF | (ETF)
12 | 001811 . 1,629,606.58 | 3,919,203.82 .12
13 | 003949 3,279,415.29 | 3,713,281.93 .01
14 | 002650 3,388,622.10 | 3,708,169.16 .00
15 | 000402 A 3,162,127.50 | 3,706,962.07 .00
16 | 000187 . 3,395,630.36 | 3,704,632.72 .00
17 | 005705 3,423,630.44 | 3,702,656.32 .00
18 | 519782 . 2,823,580.40 | 3,701,149.19 .00
19 006591 3,587,683.20 3,701,053.99 .00
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21 | 000032 . 3,273,330.66 | 3,678,569.00 .99
22 | 001907 . 1,182,298.35 | 3,641,242.46 .97
23 | 004355 1,814,649.95 | 3,629,662.83 .96
24 1 011128 . 2,944,468.02 | 3,628,762.39 .96
25 | 003349 3,276,897.87 | 3,613,762.97 .95
AAA
26 | 006884 . 3,220,188.44 | 3,613,373.45 .95
27 | 000191 A 2,919,643.37 | 3,607,803.31 .95
28 | 000015 A 2,746,992.81 | 3,606,801.56 .95
29 | 270048 A 2,917,539.04 | 3,600,826.68 .94
30 | 007449 . 1,947,948.33 | 3,571,952.85 .93
31 | 512690 ETF 4,576,400.00 | 3,496,369.60 .89
(ETF)
32 | 518880 789,200.00 | 3,432,230.80 .85
(ETF) (ETF)
33 | 007346 1,248,815.89 | 3,429,498.20 .85
34 | 110012 1,253,353.67 | 3,056,929.60 .65
35| 001736 840,096.33 | 2,704,354.10 .46
36 | 519993 3,132,780.80 | 2,631,535.87 42
37 | 004958 1,152,886.31 | 2,573,242.24 .39
38 | 004010 1,703,630.00 | 2,565,155.69 .39
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39 | 014048 1,092,510.84 | 2,471,259.52 .33
(LOF)
(LOF)C
40 | 001645 816,999.17 | 2,360,310.60 .27
41 | 007484 1,593,050.60 | 2,314,702.52 .25
42 | 005300 . 813,418.11 | 2,288,714.54 .24
43 | 004852 A 1,542,095.29 | 1,995,008.68 .08
44 | 159611 ETF 1,995,800.00 | 1,876,052.00 .01
(ETF)

45 | 010709 1,165,066.60 | 1,441,536.90 .78
46 | 010710 1,156,618.14 | 1,414,197.00 .76
47 | 011321 A 441,791.37 | 1,263,965.11 .68
48 | 003291 360,650.18 924,346.41 .50
49 | 014572 . 759,589.82 703,759.97 .38
50 | 519997 766,650.69 693,665.54 .37
7.13

7.13.1

7.13.2

7.13.3
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1 46,877.32
2 -
3 -
4 -
5 12,122.21
6 1,102.96
7 -
8 -
9 60,102.49
7.13.4
7.13.5
7.13.6
§ 8
8.1
" "
699 289,834.66 | 44,998,000.00 | 22.21 | 157,596,430.70 | 77.79
FOF A
117 3,837.94 0.00 | 0.00 449,039.52 | 100.00
FOF Y
816 248,827.78 | 44,998,000.00 | 22.16 | 158,045,470.22 | 77.84
8.2

%
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FOF A

791.50

0.00

FOF Y

27,146.16

6.05

27,937.66

0.01

8.3

FOF

FOF

0~10

0~10

FOF

FOF

FOF A

FOF

2021

12

202,546,643.04

202,558,077.39

113,831.95

36,353.31

335,207.57

202,594,430.70

449,039.52

10.1

10.2
10.2.1
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10.

10.

10.

10.

10.

10.2.2

10.7.

10.

10.

7.2

10.8.

69,186,151.9
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(%)
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(%)
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LY

50

53

1998 29




FOF 2023

- 23,583,786.70 | 9.98
10.9
1 FOF 2022 4 2023 1 20
2 2022
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4 FOF 2022 2023 3 31
5 2023 3 31
2022
6 2023 4 20
7 FOF 2023 1 2023 4 21
8 2023 2023 4 21
9 2023 5 13
FOF
10 FOF 2023 5 17
11 2023 5 25

12

52

53




FOF 2023

11.2

12.1

12.2

12.3

§ 12

FOF

FOF

FOF

https://www.cxfund.com.cn

53
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2023

8

31



