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2,296.55 19,924.78
6.4.7.8 2,068.06 11,174.61
279,710,054.70 279,970,371.09
2023 6 30 2022 12 31
6.4.7.3 - -
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2023 1 1 2023 | 2022 1 14

6 30 2022 6
30

1,451,285.29 -4,959,394.39
39,505.85 280,375.44
6.4.7.13 11,055.91 79,164.53
28,449.94 201,210.91
-6,183,591.39 -2,240,535.14
4.7.14 57,874.13 -3,816,526.22
.4.7.15 -7,309,080.38 -3,806,080.04
.4.7.16 193,299.15 167,477.80
6.4.7.17 - -
.4.7.18 - -
.4.7.19 - -
.4.7.20 874,315.71 5,214,593.32
6.4.7.21 7,586,718.05 -3,029,552.66
6.4.7.22 8,652.78 30,317.97
1,392,405.97 1,317,212.68
1 6.4.10.2.1 1,024,961.86 963,820.07
2 6.4.10.2.2 271,719.55 259,943.20
3 - -
4 - -
5 - -
6.4.7.24 - -
4,870.00 6,624.25
6.4.7.25 90,854.56 86,825.16
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o 58,879.32 -6,276,607.07
B 58,879.32 -6,276,607.07
58,879.32 _6,276,607.07
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6 30

6.3
FOF
2023 1 1 2023 6 30
2023 1 1 2023 6 30

300,533, 646.32 -21,716,118.61 | 278,817,527.71
300,533, 646.32 -21,716,118.61 | 278,817,527.71
« v 526,331.43 35,176.08 561,507.51
- 58,879.32 58,879.32
526,331.43 -23,703.24 502,628.19

1.
526,331.43 -23,703.24 502,628.19
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210,900.85 -2,900.86 207,999.99
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FOF A
-8,015,549.91 -13,682,154.23 -21,697,704.14
-7,510,664.06 7,581,652.86 70,988.80
-94.09 -46.02 -140.11
-94.09 -46.02 -140.11
-15,526,308.06 -6,100,547.39 -21,626,855.45
FOF Y
-6,722.82 -11,691.65 -18,414.47
-17,174.67 5,065.19 -12,109.48
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6.4.7.15
2023 1 1 2023 6 30
/ 406,681,003.25
/ 413,530,605.11
39,729.82
419,748.70
-7,309,080.38
6.4.7.16
6.4.7.16.1
2023 1 1 2023 6 30
183,788.15
9,511.00
193,299.15
6.4.7.16.2
2023 1 1 2023 6 30
10,821,600.00
10,590,314.00
221,600.00
175.00
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6.4.7.18
6.4.7.18.1
6.4.7.19
6.4.7.19.1
6.4.7.19.2
6.4.7.20
2023 1 1 2023 6 30
50,824.00
823,491.71
874,315.71
6.4.7.21
2023 1 1 2023 6 30
1. 7,586,718.05
-120,312.77
-12,696.00
7,719,726.82
2. -
3. -
7,586,718.05
6.4.7.22

2023 1 1 2023 6 30
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8,652.78
8,652.78
6.4.7.23
2023 1 1 2023 6 30
54,622.90
1,117,191.20
218,989.83
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59,507.37
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6.4.10.1.1
2023 1 1 2023 6 30 | 2022 1 14
2022 6 30
% %
6,950,355.90 3.35 | 41,696,131.98 17.31
6.4.10.1.2
2022 1 14
2023 1 1 2023 6 30
2022 6 30
% %
- - 15,027,300.00 73.17
6.4.10.1.3
2023 1 1 2023 6 30 2022 1 14
2022 6 30
% %
- -| 646,200,000.00 67.25
6.4.10.1.4
2023 1 1 2023 6 30 (2022 1 14
2022 6 30
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%

%

35,910,729.32 9.23 | 270,517,904.52 53.60
6.4.10.1.5
6.4.10.1.6
2023 1 1 2023 6 30
% %
6,472.80 4.14 - -
2022 1 14 2022 6 30
% %
38,832.08 21.60 - -
1
2
6.4.10.2
6.4.10.2.1
2022 1 14
2023 1 1 2023 6
2022 6
30
30
1,024,961.86 963,820.07
373,716.66 347,689.27
( 0)x
A 0.8% Y 0.4%
0)x
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2022 1 14
2023 1 1 2023 6
2022 6
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271,719.55 259,943.20
( 0)x
0.2% Y 0.1%
( 0)x +
6.4.10.3 ( )
( )
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6.4.10.4.1
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3,105,046.51 5,873.15 1,181,926.18 68,928.82
2023 6 30
“ ” 2022 6 30
6.4.10.7
6.4.10.8
6.4.10.8.1
26,762,731.95 9.58%
29,777,398.96 10.68%
6.4.10.8.2
2022 1 14
2023 1 1 2023 6
2022 6 30
30
1,460.44 -
8,104.30 30,323.08
154,066.37 134,174.27
26,453.31 24,491.80
(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 - -
4,675,916.65 14,438,936.71
4,675,916.65 14,438,936.71
6.4.13.2.2
6.4.13.2.3
6.4.13.2.4
2023 6 30 2022 12 31
AAA - B
AAA - -
10,189,060.27 -
10,189,060.27 -
6.4.13.2.5
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6.4.13.2.6

6.4.13.3

6.4.13.3.1

6.4.13.4

6.4.13.4.1

6.4.13.4.1.1

2023 6 30

3,105,046.51 - - - 3,105,046.51

197,657.03 - - -

197,657.03
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2023

74,732.15

74,732.19

4,675,916.65

10,189,060.27,

261,463,277.48

276,328,254.40

2,296.55

2,296.55

2,068.06

2,068.06

8,053,352.34

10,189,060.27

261,467,642.09

279,710,054.70
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27 15,647.22 6,287.06
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
% %
6,020,874.00 2.16 28,774,439.48 10.32
255,442,403.48 91.43 228,520,609.07 81.96
14,864,976.92 5.32 14,438,936.71 5.18
276,328,254 .40 98.91 271,733,985.26 97.46
6.4.13.4.3.2
95%
2023 6 30 2022 12

37 55




FOF 2023

31

VaR 1.12%(2022

12 31 VaR

-3,137,334.32

-3,460,546.32

1.24%)
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
261,463,277.48 257,295,048.55
14,864,976.92 14,438,936.71
276,328,254.40 271,733,985.26
6.4.14.2.2
(
)
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6.4.14.3
6.4.14.4
6.4.15
§7
7.1
%
1 6,020,874.00 2.15
6,020,874.00 2.15
2 255,442 ,403.48 91.32
3 14,864,976.92 5.31
14,864,976.92 5.31
4 - -
5 - -
6 - -
7 3,302,703.54 1.18
8 79,096.76 0.03
9 279,710,054.70 100.00
7.2
7.2.1
%
A 765,965.00 0.27
B 1,345,212.00 0.48
C 1,001,601.00 0.36
D
925,665.00 0.33
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E - -
F - -
G 588,068.00 0.21
H - -
I
J 1,394,363.00 0.50
K - -
L - -
M - -
N - -
0 - -
P - -
Q - -
R - -
S - -
6,020,874.00 2.16
7.2.2
7.3
%
1 600426 32,700 1,001,601.00 0.36
2 601985 131,300 925,665.00 0.33
3 000998 49,900 765,965.00 0.27
4 601336 20,500 753,785.00 0.27
5 600938 39,100 708,492.00 0.25
6 601398 132,900 640,578.00 0.23
7 601899 56,000 636,720.00 0.23
8 601816 111,800 588,068.00 0.21
7.4
7.4.1 2% 20
D)
1 600900 5,696,600.00 2.04
2 601985 3,679,059.00 1.32
3 600038 3,405,493.00 1.22
4 300122 3,010,428.00 1.08
5 600426 2,828,395.60 1.01
6 001979 2,789,699.00 1.00
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002839 2,641,125.00 0.95

601868 2,509,156.00 0.90

688518 2,497,178.42 0.90

10 600011 2,439,475.00 0.87
11 002597 2,203,382.00 0.79
12 300033 1,993,355.00 0.71
13 002180 1,962,038.00 0.70
14 688017 1,925,280.28 0.69
15 002648 1,876,752.00 0.67
16 600938 1,842,968.00 0.66
17 300394 1,712,381.00 0.61
18 300593 1,703,861.00 0.61
19 000998 1,696,663.00 0.61
20 300114 1,694,062.00 0.61

7.4.2 2% 20
)
1 600900 6,952,778.00 2.49
2 601985 5,131,888.98 1.84
3 601868 4,118,397.00 1.48
4 601288 3,768,859.00 1.35
5 600011 3,765,579.00 1.35
6 601398 3,744,657.00 1.34
7 600038 3,196,716.78 1.15
8 688518 2,950,714.02 1.06
9 600863 2,746,215.00 0.98
10 001979 2,714,133.00 0.97
11 300122 2,607,461.00 0.94
12 002839 2,590,967.00 0.93
13 002180 2,517,016.00 0.90
14 002597 2,389,657.00 0.86
15 000998 2,353,293.13 0.84
16 300394 2,287,671.00 0.82
17 300033 2,047,977.00 0.73
18 603699 2,010,294.00 0.72
19 300593 2,009,588.00 0.72
20 000768 1,863,564.00 0.67
7.4.3

92,188,226.64
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115,167,154.49

7.5
%
4,675,916.65 1.67
10,189,060.27 3.65
10,189,060.27 3.65
4 - -
5 - -
6 - -
7 - -
8 - -
9 - -
10 14,864,976.92 5.32
7.6
%
210202 21 02 100,000 10,189,060.27 3.65
019679 22 14 36,000 3,664,724.05 1.31
019688 22 23 10,000 1,011,192.60 0.36
7.7
7.8
7.9
7.10
7.11
7.11.1

42
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7.11.2
7.12
7.12.1
FOF
40~55%
ETF 60%
7.12.2
%
1| 519995 27,073,123.41 | 11,408,614.20 | 4.08
2 | 000418 2,373,155.38 | 10,325,599.06 | 3.70
3 | 004958 4,136,939.64 |  9,233,649.28 | 3.31
4 | 003327 R 6,932,237.14 |  8,433,759.70 | 3.02
5 | 000205 7,170,197.18 |  8,303,088.33 | 2.97
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6 | 007616 A 7,879,515.02 8,122,204.08 | 2.91
7 | 519003 3,385,337.86 7,508,679.37 | 2.69
8 | 000327 3,605,095.61 7,067,429.43 | 2.53
9 | 513050 6,774,300.00 6,767,525.70 | 2.42
50(QDII-ETF)
(ETF)
10 | 588000 5,845,900.00 6,149,886.80 | 2.20
50 ETF
(ETF)
11 | 518880 1,365,100.00 5,936,819.90 | 2.13
(ETF)
(ETF)
12 | 001811 A 2,442,289.10 5,873,705.29 | 2.10
13 | 000191 A 4,541,708.40 5,612,189.07 | 2.01
14 | 000402 A 4,785,472 .06 5,610,008.90 | 2.01
15 | 000187 . 5,140,470.07 5,608,252.85 | 2.01
16 | 005705 5,182,339.87 5,604,700.57 | 2.01
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17 | 519782 A 4,274,427 .48 5,602,919.54 | 2.01
18 | 270048 4,539,301.47 5,602,405.87 | 2.01
19 | 006591 5,430,123.17 5,601,715.06 | 2.01
20 | 004705 4,977,281.29 5,600,436.91 | 2.00
21 | 000032 . 4,981,759.94 5,598,501.82 | 2.00
22 | 006884 AAi 4,920,805.37 5,521,635.71 | 1.98
23 | 003349 5,006,371.75 5,521,026.77 | 1.98
24 1 003949 4,874,834 .56 5,519,775.17 | 1.98
25 | 002650 5,037,997.94 5,513,081.15 | 1.97
26 | 000015 4,197,709.92 5,511,593.12 | 1.97
27 | 011128 . 4,469,471.45 5,508,176.61 | 1.97
28 | 007449 R 2,990,947.94 5,484,501.24 | 1.96
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29 | 007346 1,990,529.85 5,466,393.07 | 1.96
30 | 002446 2,217,305.63 5,272,752.79 | 1.89
31 512690 6,867,800.00 5,246,999.20 1.88
ETF
(ETH)
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40 | 004852 A 2,313,605.28 2,993,111.15| 1.07
41 | 159611 ETF 3,017,900.00 2,836,826.00 | 1.02
(ETF)
42 |1 010709 2,249,783.77 2,783,657.46 | 1.00
43 | 011321 958,178.26 2,741,348.00 | 0.98
44 | 519993 3,218,347.45 2,703,411.86 | 0.97
45 | 001645 839,741.82 2,426,014.12 | 0.87
46 | 010710 1,443,286.52 1,764,706.43 | 0.63
47 | 003291 540,975.27 1,386,519.62 | 0.50
48 | 014572 A 1,424,230.92 1,319,549.95 | 0.47
49 | 519997 929,563.97 841,069.48 | 0.30
7.13

7.13.

1

47
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FOF 2023

7.13.2
7.13.3
1 74,732.15
2 -
3 -
4 -
5 2,296.55
6 2,068.06
7 -
8 -
9 79,096.76
7.13.4
7.13.5
7.13.6
§ 8
8.1
th t
368 815,979.70 |  99,999,000.00 | 33.30 | 200,281,531.19 | 66.70
FOF A
179 4,354.45 0.00| 0.00 779,446.56 | 100.00
FOF Y
547 550,383.87 | 99,999,000.00 | 33.22 | 201,060,977.75 | 66.78
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FOF

2023

8.2
%
108.72 0.00
FOF A
160,379.93 20.58
FOF Y
160,488..65 0.05
8.3

0

FOF A
0~10

FOF Y
0~10
0

FOF A
0

FOF Y
0

§9
FOF A FOF Y

2022 1 14
299,369,470.27 -
300,277,054.81 256,591.51
3,476.38 522,855.05
300,280,531.19 779,446.56
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FOF 2023

10.

10.

10.

10.

10.

10.

10.

§ 10

10.2.1

10.2.2

10.7.

10.

10.

7.2

10.8.

(%)

(%)

2 96,403,513.6

46.51

60,859.36

38.93
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FOF 2023

1
44 ,308,637.9
1 » 21.38 41,266.41 26.40
33,668,723.3
2 6 16.24 31,355.88 20.06
25,930,434.9
1 3 12.51 16,369.87 10.47
2 6,950,355.90 3.35 6,472.80 4.14
2 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
1 - - - -
2 - - - -
1998 29

55

2007 48
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10.8.2
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FOF 2023

10.9
1 FOF 2022 4 2023 1 20
2 2022 2023 1 20
3 2023 3 13
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
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FOF 2023

12 2023 5 27
FOF
13 FOF 2023 5 31
§ 11
11.1 20%
20%
)
2023 1 1
99,999,00
2023 6 0.00 0.00 0.00 | 99,999,000.00 | 33.22
30 )
1
2
3
11.2
8§ 12
12.1
1
2 FOF
3 FOF
4 FOF
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FOF 2023

12.2

12.3

https://www.cxfund.com.cn

2023 8 31

55 55



