2023

2023 12 31

2024 3 29



2023

1.1

2024

2023

3

1

27

1

§1

2023

12

31

57



2023

1.2

wn
[IEY

[N
HER

w

wn
oo o o0 g BB DD DSBS BB B OOOOWW W DNDNDDDDDDDDDDD DD
w N -

w

w

g~ W DN P

© 00 N o 0ol WDN P



2023

0 45
. 45
8.3 e 46
. 47
705 50
8.6 e 50
8.7 50
8.8 50
8.9 e 50
7000 50
700 50
1 51
L5 2 51
0 51
9.2 e 52
9.3 e 52
£ 0 52
L0 52
e 52
I 52
I 52
N 52
5 52
I 53
e 53
e 54
8 12 e e eesseeaaasssassasaseamasmeaanan- 56
12.1 20% e 56
12 2 e aae e 57
L5 X 57
I 57
I 57
I 57



2023

8§ 2
2.1
519969
519969
2015 2 11
21,618,974.17
2.2

1

2
1
2
3

3

57




2023

800 x 50%+

x 50%

2.3

021-61009999 010-66105799

zhouyg@cxfund.com.cn custody@icbc.com.cn

4007005566 95588

021-61009800 010-66105798

55
68 9
68 9 55
37 38

200120 100140

2.4
www . cxfund.com.cn
68 38
55
2.5
222 30
17
§3

3.1
3.1.1 2023 2022 2021

-11,820,059.00

-4,585,612.58

67,992,424 .41

-7,397,340.86

-16,505,412.55

24,455,391.12

6 57




2023

-0.2238 -0.3615 0.0595
-20.25% -26.61% 4.18%
-20.21% -21.40% 5.84%
3.1.2 2023 2022 2021
-1,472,912.91 6,852,531.39 55,997,059.89
-0.0681 0.1681 0.4856
20,146,061.26 47,625,995.75 171,315,877.49
0.932 1.168 1.486
3.1.3 2023 2022 2021
10.67% 38.70% 76.46%
1
2
3
3.2
3.2.1
-5.19% 1.14% -2.80% 0.39%% -2.3%% 0.75%
-17.45% 1.02% -4_86% 0.41% | -12.59% 0.61%
-20.21% 0.98% -4._34% 0.40% | -15.87% 0.58%
-33.62% 0.86% -13.70% 0.53% | -19.92% 0.33%
-7.45% 0.71% 13.83% 0.59% | -21.28% 0.12%
10.67% 0.76% 9.80% 0.70% 0.87% 0.06%

57




2023

3.2

3.2

3.3

.2

T TE # F) SR -G Bt T S S5 55 J] S Mle £ AR Bk SN ER a9 55 S G -3 B E)

00%

00%

00%

00%

00%

00%

00%

00%

. ( i\ fi W N Wﬂ!mlp W f""' A

00% ’J‘M P, J“w“uf"

00% h" ]ﬂmu,:

— — ~ Ly ] [ r~ O o — oo O o — oo <t -t [ o~
-— oD -— o o -— (o] - o o4 o (o] -— o -— o o -— od
e T L A S S S N SO S VI G U
(=) (=] (=] (=] -— (=) — [ -— [ — (=] (=) (=] (=] (=] (=) (=) (=]
1 | \6 \b \b | | | [} | | | 1 | | | ] | |
uy u ~ M= [e=) oo (=3 (=3 (=] (=) — — (o] o (4] ()
S &5 5 5§ 5 5 5 58 5 5 5 8 8 8 8 8 8 8 8
(o] o o (o] (o] (o] o [ ] (o] (o] o o (o] o o (o] (o] (o] o

|—t’cf§%ﬁﬂﬁ%‘§iﬂ¥'fﬁi‘%ﬁ$ —KEFFES RN ESIE N EE

1 2015 2 11 2023 12 31

2 6

.3

B TE T FY SRS A S - 0T T M S TR 55 T A Dl £ PO AR ES SO SR S b i HL B

2023-12-31

. 00%
. 00%
. 00%
. 00%

=

. 00%

. 00%

. 00%
. 00%
. 00%
. 00%

2019 2020 2021 2022 2023
[ A R L K w2 R A B s




2023

§4
4.1
4.1.1
2003 63
1.65
44 .55%
31.21% 15.15% 4.55%
4 _54%
2023 12 31 90
100
(LOF)
(LOF)
LOF

500



2023

FOF
300
FOF
87
30
FOF FOF
30
50
1000
90 60
120
MA 7
4.1.2
MBA
2022 8
15
15
MO 2022

10

57




2023

4.2

4.3
4.3.1

51

11

57



2023

4.3.2

4.3.3

5%

4.4

441
2023

20-30 50-80

4.4.2
2023 12 31 0.932 1.120

-20.21% -4_34%
4.5

2024 2023

3-6 A

12 57



2023

4.6

4.7

2023

2023 A

GDP

5.2%

™T

13

5%

2024

57

2024



2023

14

57



2023

6.1

§6

) @9

P00665

6.2

15 57




2023

@

)

®

4)

®) (

222 30

2024 3 27

16 57




2023

§7
7.1
2023 12 31
2023 12 31 2022 12 31
7.4.7 93,039.88 1,478,894.91
65,763.58 120,940.33
16,731.95 21,530.00

20,137,231.57

46,419,147.81

18,944,256.99

43,358,519.04

1,192,974.58 3,060,628.77
4. - -
4. - -
4. - -
4. - _
4. - -
182,369.14 -
9.99 2,030.36
7.4.7 - -
20,495,146.11 48,042,543.41

2023 12 31 2022 12 31
7.4.7 - -
235,278.12 104.44
1,549.23 18,929.90

17

57




2023

10,254 .97 25,090.32
3,418.31 10,454.30
0.35 -
7.4.7.9 98,583.87 361,968.70
349,084.85 416,547 .66
7.4.7.10 21,618,974.17 40,773,464.36
7.4.7.12 -1,472,912.91 6,852,531.39
20,146,061.26 47,625,995.75
20,495,146.11 48,042,543.41
2023 12 31 0.932 21,618,974.17
7.2
2023 1 1 2023 12 31
2023 1 1 2023 | 2022 1 1 2022
12 31 12 31

-6,980,244_47 -15,777,132.93
1. 9,921.14 98,872.62
7.4.7.13 9,921.14 86,387.04
- 12,485.58

2- b _H
-11,413,339.26 -3,957,872.22
7.4.7.14 -12,102,305.65 -5,772,891.89
7.4.7.15 38,547.48 1,582,411.35
7.4.7.16 - -
7.4.7.17 - -
7.4.7.18 - -
7.4.7.19 650,418.91 232,608.32

18 57




2023

3.
) 7.4.7.20 4,422,718.14 -11,919,799.97

4- 113 _”

5- £ _”
7.4.7.21 455.51 1,666.64
417,096.39 728,279.62
1 7.4.10.2.1 220,995.77 380,753.52
2 7.4.10.2.2 88,440.48 158,647.39
3 - -
4 - -
5 - -
7.4.7.22 - -
0.14 614.38
7.4.7.23 107,660.00 188,264.33
o -7,397,340.86 -16,505,412.55
B -7,397,340.86 -16,505,412.55
-7,397,340.86 -16,505,412.55

7.3
2023 1 1 2023 12 31
2023 1 1 2023 12 31

40,773,464.36

- 6,852,531.39

47,625,995.75

40,773,464.36

- 6,852,531.39

47,625,995.75

-19,154,490.19

- -8,325,444.30

-27,479,934.49

- -7,397,340.86

-7,397,340.86

19

57




2023

-19,154,490.19

20

57

-928,103.44



2023

40,773,464.36 - 6,852,531.39 47,625,995.75
7.1 7.4
7.4
7.4.1
( ‘ ")
( “ ") (
“ ") [20147913
697,321,010.82 (
) 1500361 2015
2 11
(
) (
) (
)
( )
0%-95%
5%-100%
3%
5% ( )

21 57




2023

7.4.2

7.4.3

71.4.4
7.4.4.1

7.4.4.2

7.4.4.3
@

x 50%

2023

22

12

57

31

12

31

800

2023

x 50%+



2023

&)

7.4.4.4

12

12

23 57



2023

7.4.4.5

24 57






2023

®

4

®)

7.4.4.10
0.60%

0.25%

2023 8 28

0.25% 0.20%

7.4.4.11
1) 12

20% 3

2)

3)

4)

26 57



2023

5)
7.4.4.12

7.4.4.13

a
@
©))

7.4.4.14

€y

C »r ( [2017]16 )

¢)) (

[2017]13 ) (ANAC) (

[2013]13 )

®) < >

[2022]566 )

7.4.5
7.4.5.1

27 57



2023

7.4.5.2
7.4.5.3
7.4.6
[2008]1
2008 9 18
[2012]85
2019 78
[2015]101
[2016]36
[2016]46
[2016]140 [2017]2
[2017]56
[2017]90
[2023]39
@ ( )
2018 1 1
3%
@)
(€©))
1 (1 )
1 1 (1) 50%
1 20%
%) A 0.10% « )
2023 8 28 0.05% « )
®)

28 57



2023

71.4.7
7.4.7.1
2023 12 31 2022 31
93,039.88 1,478,894.91
93,031.25 1,478,711.36
8.63 183.55
1-3 - -
93,039.88 1,478,894.91
7.4.7.2
2023 12 31
19,351,596.06 - | 18,944,256.99 -407,339.07
1,164,298.00 15,553.58 | 1,192,974.58 13,123.00

29

57




2023

3,004,200.00

60,928.77

3,060,628.77

-4,500.00

3,004,200.00

30

57




2023

19,283.87 202,668.70
18,763.87 202,148.70
520.00 520.00
9,300.00 9,300.00
20,000.00 30,000.00
50,000.00 120,000.00
98,583.87 361,968.70
7.4.7.10
2023 1 1 2023 12 31
40,773,464.36 40,773,464.36
6,342,574.36 6,342,574.36
‘o -25,497,064.55 -25,497,064.55
/ - -
/ - -
21,618,974.17 21,618,974.17
) ()
7.4.7.11
7.4.7.12
19,288,483.04 | -12,435,951.65 6,852,531.39
19,288,483.04 | -12,435,951.65 6,852,531.39
-11,820,059.00 4,422,718.14 -7,397,340.86
-4,800,026.35 3,871,922.91 -928,103.44
2,178,681.47 | -1,380,867.13 797,814.34
-6,978,707.82 5,252,790.04 -1,725,917.78
2,668,397.69 | -4,141,310.60 -1,472,912.91
7.4.7.13
2023 1 1 2023 12 31 | 2022 1 1 2022
12 31
7,513.12 33,936.16

31 57




2023

2,103.43 51,767.15
304.59 683.73
9,921.14 86,387.04

7.4.7.14
71.4.7.14.1 —_
2023 1 1 2022 1 1 2022 12
2023 12 31 31
160,754,817.54 219,800,372.46
172,469,913.70 224,988,235.49
387,209.49 585,028.86
-12,102,305.65 -5,772,891.89
7.4.7.15
7.4.7.15.1
2023 1 1 2022 1 1 2022 12
2023 12 31 31
35,042.48 476,231.87
3,505.00 1,106,179.48
38,547.48 1,582,411.35
7.4.7.15.2 —_
2023 1 1 2023 12 31 2022 1 1 2022 12 31

5,802,043.26

108,281,775.59

5,696,657.00

105,430,883.69

101,881.26 1,743,462.94
- 1,249.48
3,505.00 1,106,179.48

32 57




2023

7.4.7.16.

71.4.7.17

71.4.7.17.

7.4.7.18

7.4.7.19
2023 1 1 2022 1 1 2022 12
2023 12 31 31
650,418.91 232,608.32
650,418.91 232,608.32
71.4.7.20
2023 1 1 2023 2022 1 1 2022
12 31 12 31
1. 4,422,718.14 -11,919,799.97
4,405,095.14 -11,219,428.32
17,623.00 -700,371.65

33

57




2023

2. - -
3. - -
4,422,718.14 -11,919,799.97
71.4.7.21
2023 1 1 2023 12 2022 1 1 2022
31 12 31
455.51 1,666.64
455.51 1,666.64
30
30 3 75% 3
6 50% 6
25%
71.4.7.22
7.4.7.23
2023 1 1 2023 12 | 2022 1 1 2022 12 31
31
20,000.00 30,000.00
50,000.00 120,000.00
37,200.00 37,200.00
460.00 1,064.33
107,660.00 188,264.33
7.4.8
7.4.8.1
7.4.8.2
2024 3 29 0:00 2024 4 24 17 00

34 57




2023

7.4.9

35 57




2023

21,002.47 17,240.03
199,993.30 363,513.49
x 0.60%
= x 0.60%+
7.4.10.2.2
2023 1 1 2023 12 2022 1 1 2022

31 12

36 57

31




2023

2015 2
11
11,284,173.96 B}
/ - 11,284,173.96
/ - -
11,284,173.96 11,284,173.96
52..20% 27.68%
7.4.10.5.2
2023 12 31 2022 12 31
% %
4,419,982.32 20.44 - -
7.4.10.6
2023 1 1 2023 12
2022 1 1 2022 12 31
31
93,039.88 7,513.12 1,478,894.91 33,936.16
2023 12 31
“ ” 2022 12 31
7.4.10.7
7.4.10.8
26,776.52 (2022 12 31
26,301.27 ) (022 1 1
2022 12 31 ) (2022 1 1 2022

37

57




2023

12

7.4.

31

11

.12
.12.

.12.

.12.
.12.3.

.12

.12.

.13
.13.

.3.2

2023

12

31

38

57

(2022

12

31



2023

7.4.13.2
10%
10%
7.4.13.2.1
2023 12 31 2022 12 31
A-1 - -
A-1 - -
1,115,616.99 3,060,628.77
1,115,616.99 3,060,628.77
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2023 12 31 2022 12 31
AAA - -
ARA 77,357.59 -
77,357.59 -

39 57




2023

7.4.13.2.5

7.4.13.2.6

7.4.13.3

7.4.13.3.1

7.4.13.4

7.4.13.4.1

7.4.13.4.1.1

2023

12

31

1-5

40

57




2023

93,039.88 - - 93,039.88
65,763.58 - - 65,763.58
16,731.95 - - 16,731.99
1,115,616.99 77,357.59 18,944,256.99 20,137,231.57
- - 9.99 9.99

41

57




2023

31
27 -2,120.15 -294.19
27 2,120.15 294.19
7.4.13.4.2
7.4.13.4.3
VaR (Value at Risk)
12 31
7.4.13.4.3.1
2023 12 31 2022 12 31
% %
18,944,256.99 94.03 43,358,519.04 91.04
1,192,974.58 5.92 3,060,628.77 6.43
20,137,231.57 99.96 46,419,147.81 97.47
7.4.13.4.3.2

95%

42 57




2023

2022 12
2023 12 31
31
VaR 4.34%(2022 12
-874,240.44 -2,393,468.22
31 VaR 5.03%)
VaR
95%
2022
7.4.14
7.4.14.1
7.4.14.2
7.4.14.2.1
2023 12 31 2022 12 31
19,021,614.58 43,358,519.04
1,115,616.99 3,060,628.77
20,137,231.57 46,419,147.81
7.4.14.2.2
(
)

43 57




2023

7.4.14.2.3
7.4.14.2.3.1
2023 1 1 2023 12 31
/ - - -
2022 1 1 2022 12 31
- 2,777,884.89 2,777,884.89
/ - - -
- 2,720,993.44 2,720,993.44
- -56,891.45 -56,891.45
- -56,891.45 -56,891.45

44 57




2023

7.4.14.3
7.4.14.4
7.4.15
§8
8.1
%
1 18,944,256.99 92.43
18,944,256.99 92.43
2 - -
3 1,192,974.58 5.82
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J 1,875,840.00 9.31
K - -
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20 300351 20,000 414,400.00 2.06
21 002518 15,000 414,000.00 2.05
22 300450 15,800 404,480.00 2.01
23 688037 3,003 401,230.83 1.99
24 601878 38,000 396,340.00 1.97
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13 601998 1,343,447.00 2.82
14 300274 1,331,014.00 2.79
15 002965 1,323,209.68 2.78
16 300450 1,307,827.00 2.75
17 600522 1,281,767.00 2.69
18 002049 1,259,826.00 2.65
19 300073 1,146,845.00 2.41
20 603690 1,146,639.60 2.41
21 688981 1,135,941.54 2.39
22 002409 1,124,037.00 2.36
23 600765 1,123,007.00 2.36
24 300346 1,071,560.00 2.25
25 300423 1,057,452.00 2.22
26 600383 1,048,580.00 2.20
27 300604 1,041,536.00 2.19
28 603650 1,033,875.00 2.17
29 300682 1,017,424.00 2.14
30 000768 1,016,100.00 2.13
31 688556 1,013,052.71 2.13
32 002179 1,012,872.00 2.13
33 688586 966,953.68 2.03
34 600926 958,186.00 2.01
35 601838 958,064.50 2.01

8.4.2 2% 20
(@)

1 603799 2,363,623.00 4.96
2 603628 2,224,074.00 4.67
3 301269 2,130,096.00 4.47
4 002371 1,962,026.00 4.12
5 688012 1,939,892.66 4.07
6 300073 1,838,078.00 3.86
7 605117 1,771,608.00 3.72
8 300568 1,710,178.00 3.59
9 688006 1,678,960.94 3.53
10 002850 1,658,146.00 3.48
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12 603985 1,610,381.94 3.38
13 002475 1,584,719.00 3.33
14 002895 1,493,814.00 3.14
15 601818 1,477,898.00 3.10
16 000568 1,459,888.00 3.07
17 601998 1,401,221.00 2.94
18 600760 1,385,518.60 2.91
19 002409 1,371,304.00 2.88
20 300390 1,360,467.00 2.86
21 002709 1,261,344.00 2.65
22 688518 1,252,214.24 2.63
23 600522 1,248,837.00 2.62
24 300035 1,237,338.00 2.60
25 300274 1,231,133.00 2.59
26 300750 1,230,598.00 2.58
27 603906 1,184,452.00 2.49
28 603501 1,174,498.00 2.47
29 000625 1,147,750.00 2.41
30 300724 1,116,684.00 2.34
31 002597 1,105,193.00 2.32
32 000596 1,102,500.00 2.31
33 300919 1,098,051.68 2.31
34 002050 1,075,223.00 2.26
35 002517 1,072,607.00 2.25
36 603690 1,071,242.22 2.25
37 600926 1,052,198.00 2.21
38 601288 1,038,306.00 2.18
39 002049 1,018,868.00 2.14
40 600765 1,014,198.00 2.13
41 002922 1,006,699.00 2.11
42 000768 999,065.00 2.10
43 600383 995,289.00 2.09
44 601988 991,800.00 2.08
45 601328 978,576.00 2.05
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11.7

11.7.1

(%) (%)
1 131,073,398.79 43.07 70,078.84 32.35
2 130,201,708.31 42.78 121,301.41 56.00
2 22,581,029.64 7.42 11,997.09 5.54
1 20,482,801.88 6.73 13,229.94 6.11
2 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1
1
1 1 1 1
2
1998 29
2007 48




2023

1
1
2
3
4
2
11.7.2
% %
) ) @
5,291,917.
100.00 - - -
11.8
1 2023-1-20
2022 4
2 2023-1-20
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2023

2022
3 2023-3-13
4 2023-3-31
2022
5 2023-3-31
2022
6 2023-4-20
7 2023-4-21
2023 1
8 2023-4-21
2023
9 2023-5-25
10 2023 1 2023-6-30
11 2023-7-21
2023 2
12 2023-7-21
2023
13 2023-8-11
14 2023-8-14
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57




2023

15 2023-8-26
16 2023-8-28
17 2023-8-28
18 2023-8-28
19 2023-8-28
20 2023-8-29
21 2023-8-31
2023
22 2023-8-31
2023
23 2023-10-25
2023 3
24 2023-10-25
2023
§ 12
12.1 20%
20%
%
2023 1 1
24,418,43 24,418,43
1 2023 7 0.00 0.00 | 0.00
2.82 2.82
23
2023 7 24
4,419,98
2 2023 0.00 2 32 0.00 4,419,982.32 | 20.44
12 31 ’
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57




2023

2023 1 1
11,284,17
3 2023 3.06 0.00 0.00 | 11,284,173.96 | 52.20
12 31 ’
1
2
3
12.2
8§ 13
13.1
1
2
3
4
5
6
13.2
13.3

https://www.cxfund.com.cn

2024 3 29
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