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2023 1 1 2023 12 31

2022 1 1 2022
12 31

122,888,420.04

118,262,319.04
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7.4.7.15
7.4.7.15.1
2023 1 1 2023 2022 1 1 2022 12
12 31 31
— 385,470,795.64 396,616,498.84
45,925,101.77 -103,920.77
431,395,897.41 396,512,578.07
7.4.7.15.2
2023 1 1 2023 12 2022 1 1 2022 12
31 31
79,152,888,939.67 38,319,502,721.36
78,671,720,849.33 38,143,029,443.77
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31
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120,000.00 120,000.00
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b %
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245,784.20 44 ,487.74 290,271.94
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A B
119,618.04 135,685.72 255,303.76
174,587.75 1,005.45 175,593.20
3,295.53 23,667.62 26,963.15
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A 0.25% B
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H=E x /
H
E
7.4.10.3 )
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2023 1 1 2023 12 31
B
2004 3
19
- 258,617,606.13
/ - 5,291,219.52
- 0.00
/
- 0.00
- 263,908,825.65
- 0.48%
2022 1 1 2022 12 31
B
2004 3
19
- 253,554,433.81
/ - 5,063,172.32
/
- 258,617,606.13
- 0.61%
1
2 202,593,102.37
3
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7.4.10.6

2023 1 1

2023 12 31

2022 1 1

2022 12 31

9,069,790,349.26

154,039,183.93

4,438,126.09

118,262,319.04

7.4.10.7

7.4.10.8

7.4.11

2022 12

2023 12 31

949,236,242.98

7,413.87

5,438,379.29

954,682,036.14

B

9,055,051.15

69,665.49

-80,150.20

9,044,566.44

7.4.12 2023 12 31
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7.4.12.2
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/

2023 12 31

1,223,206,178.89
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23
112370592 2024 1 2 99.07 1,151,000 114,028,723.13
CD131
23
112389041 2024 1 2 99.19 2,000,000 198,372,828.67
Ch121
190208 19 08 (2024 1 2 102.34 1,000,000 102,339,635.05
190305 19 05 (2024 1 2 102.99 500,000, 51,493,486.99
210402 21 02 (2024 1 2 102.78 766,000 78,726,592.98
230201 23 01 (2024 1 2 102.03 3,700,000 377,509,101.22
230301 23 01
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7.4.13.2
10%
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7.4.13.2.1
2023 12 31 2022 12 31
A-1 40,882,861.83 10,055,890.41
A-1 - -
1,302,908,028.35 441,154,070.47
1,343,790,890.18 451,209,960.88
7.4.13.2.2
7.4.13.2.3
2023 12 31 2022 12 31
A-1 - -
A-1 - -
15,392,732,457.33 12,433,448,878.23
15,392,732,457.33 12,433,448,878.23
AA+
7.4.13.2.4
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AAA 3,822,184,595.95 1,327,631,060.37

AAA - -
256,484,194.70 2,068,643,570.93
4,078,668,790.65 3,396,274,631.30

7.4.13.2.5

7.4.13.2.6

7.4.13.3

7.4.13.3.1

7.4.13.4
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7.4.13.4.1
7.4.13.4.1.1
5
1-5
2023 12 6 6 -1
31
30,209,551,846.164,005,402,777.90 - -34,214,954,624.06
2,476,942.26 - - - 2,476,942.26
439,388.58 - - - 439,388.58
17,965,312,453.582,849,879,684.58 - -20,815,192,138.16
2,423,170,755.06 - - -| 2,423,170,755.06
45 60
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- - - - 9,350,328.29 9,350,328.29
- - A - 18,123.91 18,123.91
- - - - 780,395.44 780,395.44
1,223,206,178.89 - - -1,688,100,976.07 2,911,307,154.96
49,377,745,206.756,855,282,462.48 - --1,688,100,976.07)54,544,926,693.16
5
1-5
2022 12 6 6 -1
31
26,135,781,878.53 704,550,000.13 - - -26,840,331,878.66
3,074,465.86 - - - - 3,074,465.86
319,742.84 - - - - 319,742.84
15,658,086,161.41 622,847,309.00 - - -116,280,933,470.41
2,884,784,105.20 - - - -| 2,884,784,105.20
- - - - 300.00 300.00
44,682,046,353.84/1,327,397,309.13 - - 300.0046,009,443,962.97
- o 106,997.08 106,997.08
- o 11,865,887.97 11,865,887.97
- o 2,876,578.90 2,876,578.90
- - A - 10,157,816.44 10,157,816.44
3,874,533,203.71 o T -| 3,874,533,203.71
- - A - 8,598,187.77 8,598,187.77
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- - - - 3,992,099.20 3,992,099.20
- - - - 69,575.93 69,575.93
- - - - 816,087.17 816,087.17

3,874,533,203.71

38,483,230.46

3,913,016,434.17

40,807,513,150.131,327,397,309.13 - - -38,482,930.4642,096,427,528.80
7.4.13.4.1.2
2022 12
2023 12 31
31

27 -19,229,522.06 -13,628,244.48

27 19,229,522.06 13,628,244 .48
7.4.13.4.2
7.4.13.4.3
7.4.13.4.3.1
7.4.14
7.4.14.1
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7.4.14.2
7.4.14.2.1

2023 12
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2 2,423,170,755.06 4.22
3 34,217,431,566.32 59.55
4 439,388.58 0.00
5 57,456,233,848.12 100.00
8.2
%
5.83
1
%
5 1,223,206,178.89 2.24
20%
20%
8.3
8.3.1
112
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4 90 —120 9.93 -
5 120 —397 48.80 -
104.95 5.26
8.4 240
240
8.5
%
2,909,377,416.63 5.33
1,041,756,623.98 1.91
4 1,092,847,163.46 2.00
5 558,518,460.90 1.02
6 - -
7 15,392,732,457.33 28.22
8 861,716,639.84 1.58
9 20,815,192,138.16 38.16
10 397 - -
8.6
%
23
1 112304056 7,000,000 | 693,391,601.45 1.27
CD0O56
23
2 112305152 6,000,000 | 592,626,247.16 1.09
CD152
23
3 112321175 5,000,000 | 498,659,845.18 0.91
CD175
23
4 112318274 5,000,000 | 495,279,715.32 0.91
CD274
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2023

23
5 112381889 5,000,000 | 493,739,044.00 0.91
CD100
23
6 112315345 4,000,000 | 394,038,200.27 0.72
CD345
23
7 112387056 4,000,000 | 392,826,911.15 0.72
CD231
21
8 2128012 o1 3,800,000 | 390,405,683.06 0.72
9 230201 23 01 3,700,000 | 377,509,101.22 0.69
10 230301 23 01 3,700,000 | 377,360,731.38 0.69
8-7 (1] n
0.25 -0.5% 0
0.0439%
-0.0336%
0.0172%
0.25%
0.25%
0.5%
0.5%
8.8
8.9
8.9.1
8.9.2
2023 2 16

51
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2023 5




2023

1600 1680 3280
2023 2
16 2023 10
19891.5626 7341.5626
12550
2023 2 16
2023 8

52 60



2023

430 1230 1660
2023 2 17
2023 21
860
2023 4 24
2023 2 16
2023 2
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2300

8.9.3

8970

6670

2.462

2.462

439,388.58

O IN|O|O R |W [ IN|F

439,388.58

8.9.4

9.1

§9

54
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2023

6,425,024 8,440.35 | 15,547,555.25 0.03 | 54,213,890,181.10 | 99.97
A
7 | 45,069,850.97 | 305,132,062.69 | 96.72 10,356,894.12 | 3.28
B

6,425,031 8,489.44 | 320,679,617.94 0.59 | 54,224,247,075.22 | 99.41

9.2

Vi

1 63,128,416.22 0.12
2 41,057,920.73 0.08
3 25,663,797.45 0.05
4 22,472,334.32 0.04
5 19,880,682.86 0.04
6 19,378,820.12 0.04
7 18,355,499.11 0.03
8 17,310,140.72 0.03
9 15,820,817.94 0.03
10 12,404,752.43 0.02

9.3

%

A 4,486,665.91 0.01
B 0.00 0.00
4,486,665.91 0.01

9.4
A >100
B 0
>100
A 0~10
B 0
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0~10
§ 10
A B
2004 3 19
7,042,630,886.94 -
40,790,970,972.33 1,305,456,556.47
532,479,981,058. 36 204,055,051.15
519,041,514,294.34 1,194,022,650.81
54,229,437,736.35 315,488,956.81
§11
11.1
11.2
11.2.1
11.2.2
11.3
11.4
11.5
70,000.00 7
11.6

11.6.1
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2023

11.6.2

11.7
11.7.1

(%)

()

11.7.2

1998 29

2007 48

(%)

@)

()

4,749,356,4
00.00

75.76

55,245,009,0
00.00

93.22
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2023

1,519,439,5 4,021,105,00
24.24 6.78 -
55.00 0.00
11.8 0.5%
0.5%
11.9
1 2023-1-17
2022
2 2023-1-20
4
3 2023-1-20
2022
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 2023-4-21
2023
10 2023-4-25
11 2023-5-25
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2023

12 2023-6-16
2023
13 2023-7-21
14 2023-7-21
2023
15 2023-8-11
16 2023-8-14
17 2023-8-29
2023
18 2023-8-31
19 2023-8-31
2023
20 2023-9-16
21 2023-9-20
22 2023-9-25
2023
23 2023-10-25
24 2023-10-25

2023

59
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2023

25 2023 1 2023-11-30

26 2023-12-26

§ 12

12.1 20%
20%

12.2

§ 13

13.1

13.2

13.3

https://www.cxfund.com.cn

2024 3 29
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