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“ o 493,100,570.99 - | 99,460,522.25 592,561,093.24
- - | 16,842,852.09 16,842,852.09
493,100,570.99 - | 437,424,888.27 930,525,459.26
1.

2,322,963,248.30 - | 809,246,577.94 | 3,132,209,826.24

22

62




2023

-1,829,862,677.31

-371,821,689.

67

-2,201,684,366.

98

-354,807,218.

11

-354,807,218.

11

537,907,450.22

114,547,557.

64

652,455,007.

86

2022 2022 12 31
462,890,721.32 327,974,008.32 790,864,729.64
462,890,721.32 327,974,008.32 790,864,729.64
-418,083,842.09 -312,886,972.93 -730,970,815.02
- -60,946,369.22 -60,946,369.22
-418,083,842.09 -205,214,007.20 -623,297,849.29
1,906,946.72 869,428.54 2,776,375.26
-419,990,788.81 -206,083,435.74 -626,074,224 .55
- -46,726,596.51 -46,726,596.51
44,806,879.23 15,087,035.39 59,893,914.62




2023

7.4
7.4.1
(
( ‘ ")
") [2015]919
270,946,626.82
) 1500367
6 9
(
) (
)
)
( )
0%-95%
50-100%
3%
5% (
71.4.2

24 62

(

)+3%

2015



2023

7.4.3

7.4.4
7.4.4.1

7.4.4.2

7.4.4.3
€y

&)

2023

25

12

62

31

12

31

2023



26 62



2023

7.4.4.5

@

&)

®

7.4.4.6

27

62



2023

71.4.4.7

7.4.4.8

7.4.4.9
€y

&)

/(

28

62



2023

®

©)

®)

7.4.4.10

0.25%

7.4.4.11
@

&)

®

*

®

0.60%

0.10%

20%

29 62

12



2023

7.4.4.12

7.4.4.13

€y
&)
®

7.4.4.14

@

C »r ( [2017]16 )

€) (

[2017]13 ) (ANAC) (

[2013]13 )

®) < >
[2022]566 )

7.4.5
7.4.5.1

30 62



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%
4 A 0.10% « )
2023 8 28 0.05% « )
®

31 62



2023

71.4.7
7.4.7.1
2023 12 31 2022 31
6,412,286.04 15,696,659.96
6,379,858.47 15,688, 368.81
32,427.57 8,291.15
1-3 - -
6,412,286.04 15,696,659.96
7.4.7.2

2023 12 31
349,501,745.97 1,198,339.93 | 351,012,339.93 312,254.03
349,501,745.97 1,198,339.93 | 351,012,339.93 312,254.03
349,501,745.97 1,198,339.93 | 351,012,339.93 312,254.03
2022 12 31
21,054,428.03 -| 20,766,418.37 -288,009.66
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13,291,519.86 117,850.29 | 13,144,225.11 -265,145.04
13,291,519.86 117,850.29 | 13,144,225.11 -265,145.04
34,345,947.89 117,850.29 | 33,910,643.48 -553,154.70
7.4.7.3 /
7.4.7.3.1 /
/
71.4.7.4
7.4.7.4.1
2023 12 31
260,216,644.10 -
260,216,644.10 -
2022 12 31
7.4.7.4.2
71.4.7.5
7.4.7.5.1
71.4.7.6
7.4.7.6.1
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10,807.44 189,070.09
- 189,070.09
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9,300.00 9,300.00
70,000.00 50,000.00
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o -470,175,785.31 -470,175,785.31
/ - -
/ - -
20,898,656.98 20,898,656.98
) )
7.4.7.11
71.4.7.12
A
8,259,350.84 6,550,008.20 14,809,359.04
8,259,350.84 6,550,008.20 14,809,359.04
14,783,558.84 540,227.37 15,323,786.21
282,757,368.43 76,783,660.97 359,541,029.40
348,316,091.36 298,839,812.97 647,155,904.33
-65,558,722.93 -222,056,152.00 -287,614,874.93
-278,993,979.00 - -278,993,979.00
26,806,299.11 83,873,896.54 110,680,195.65
C
196,522.00 81,154.35 277,676.35
196,522.00 81,154.35 277,676.35
1,193,884.52 325,181.36 1,519,065.88
76,166,529.58 1,717,329.29 77,883,858.87
111,794,606.46 50,296,067.15 162,090,673.61
-35,628,076.88 -48,578,737.86 -84,206,814.74
-75,813,239.11 - -75,813,239.11
1,743,696.99 2,123,665.00 3,867,361.99
7.4.7.13
2023 1 1 2023 12 31 | 2022 1 1 2022
12 31
340,058.73 54,952.13
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115,478.76 153,628.87
146,485.89 3,029.04
602,023.38 211,610.04

7.4.7.14
71.4.7.14.1 —_
2023 1 1 2023 2022 1 1 2022 12
12 31 31
48,079,263.31 566,884,841.19
47,288,404.90 602,156,951.46
123,095.83 1,593,097.17
667,762.58 -36,865,207.44
7.4.7.15
7.4.7.15.1
2023 1 1 2022 1 1 2022 12 31
2023 12 31
26,319,408.07 5,834,322.06
-6,819,192.70 -3,629,018.59
19,500,215.37| 2,205,303.47
7.4.7.15.2 —_

2023 1 1 2023 12 31

2022 1 1 2022 12 31

4,594,516,753.75

1,023,128,621.48

4,555,328,425.89

1,012,609,078.65

45,973,031.75

14,140,336.82

34,488.81

8,224.60

-6,819,192.70

-3,629,018.59
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7.4.7.16.

71.4.7.17

71.4.7.17.

7.4.7.18

7.4.7.19
2023 1 1 2023 12 2022 1 1 2022 12
31 31
11,741.40 1,310,124.30
11,741.40 1,310,124.30
71.4.7.20
2023 1 1 2023 2022 1 1 2022
12 31 12 31
1. 865,408.73 -23,787,388.69
288,009.66 -23,491,240.90
577,399.07 -296,147.79
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2. - -
3. - -
865,408.73 -23,787,388.69
71.4.7.21
2023 1 1 2023 12 2022 1 1 2022
31 12 31
2,210,131.62 4,423.81
2,210,131.62 4,423.81
30
30 3 75% 3
6 50% 6
25%
71.4.7.22
71.4.7.23
2023 1 1 2023 12 | 2022 1 2022 12 31
31
70,000.00 50,000.00
120,000.00 120,000.00
37,200.00 37,200.00
12,696.00 765.00
239,896.00 207,965.00
7.4.8
7.4.8.1
7.4.8.2
A 10
0.480 C 10 0.830
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7.4.9
( - ")
( - ")
- ")
- ")
")
( - D)
( - ")
7.4.10
7.4.10.1
7.4.10.1.1
2023 1 1 2023 12 31
023 023 o202 11 2022 12 31
b %
40,731,392.18 54.84 | 199,208,520.52 19.82
7.4.10.1.2
2023 1 1 2023 12 31
023 023 oo 11 202 12 3
% %
181,828,311.31 97.26 387,321,164.54 38.40
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%

6,579,365,000.00 100.00| 58,374,000.00 2.09
7.4.10.1.4
7.4.10.1.5
2023 1 1 2023 12 31
% %
37,934.19 54.84 - -
2022 1 1 2022 12 31
% %
185,522.36 20.05 110,780.14 58.59
1
2
7.4.10.2
7.4.10.2.1
2023 2023 122022 1 1 2022
31 12 31
6,688,045.95 2,438,600.35
141,836.99 55,501.09
6,546,208.96 2,383,099.26
x 0.60%
x 0.60%/

7.4.10.2.2
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2023 1 1 2023 122022 1 1 2022
31 12 31
1,114,674.22 406,433.44
x 0.10%
x 0.10%/
7.4.10.2.3
2023 1 1 2023 12 31
A C
- 69,931.49 69,931.49
- 69,931.49 69,931.49
2022 1 1 2022 12 31
A C

- 592,282.23 592,282.23

- 0.08 0.08

- 592,282.31 592,282 .31

A C
x 0.25%
= X /
7.4.10.3 ( )
)
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7.4.10.4.2

7.4.10.5
7.4.10.5.1

7.4.10.5.2

7.4.10.6

2023 1 1
31

2023 12

2022 1 1

2022 12 31

6,412,286.04

340,058.73

15,696,659.96

54,952.13

7.4.10.7

7.4.10.8

18,523.54 )

7.4.11

(2022

)

2022 12

2023 12 31

31

18,859.25 (2022

(2022

)
(2022
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|02 6 2023 6 | 547/209-369,9)9,624,008.278,993,9
26 26 ) 70.93 07 79.00
269,369,9| 9,624,008.|278,993,9
- - - 1.642
70.93 07 79.00
c
10
2023 6 2023 6 75,810,45 75,813,23
1 - 1.560 2,780.23
26 26 8.88 9.11
75,810,45 75,813,23
- - - 1.560 2,780.23
8.88 9.11
A 10
0.480 C 10 0.830
7.4.12 2023 12 31
7.4.12.1 /
/
7.4.12.2
7.4.12.3
7.4.12.3.1
71.4.12.3.2
7.4.12.4
7.4.13
7.4.13.1
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7.4.13.2

10%

10%

7.4.13.2.1

31

A-1

A-1

231,052,663.39

9,503,946.68

231,052,663.39

9,503,946.68
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7.4.13.2.3
2023 12 31 2022 12 31
A-1 - -
A-1 - -
99,869,064.52 -
99,869,064.52 B
AA+
7.4.13.2.4
2023 12 31 2022 12 31
AAA 20,090,612.02 1,154,594.79
AAA - 2,485,683.64
20,090,612.02 3,640,278.43
7.4.13.2.5
7.4.13.2.6
7.4.13.3
7.4.13.3.1
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7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
2023 12| 6 6 -1 1-5
31
6,412,286.04 - - - -| 6,412,286.04
35,440,891.98 - - - -| 35,440,891.98
7,877.02 - - - - 7,877.02
230,474,214 .25(100,447,513.66(20,090,612.02 - -1351,012,339.93
260,216,644.10 - - - -260,216,644.10
- - - - 5,000.26 5,000.26
532,551,913.39100,447,513.6620,090,612.02 - 5,000.26/653,095,039.33
- - - - 22.35 22.35
- - - - 333,278.18 333,278.18
- - - - 55,546.35 55,546.35
- - - - 4,557.65 4,557.65
- - - - 36,519.50 36,519.50
- - - - 210,107.44 210,107.44
- - - - 640,031.47 640,031.47
532,551,913.39100,447,513.6620,090,612.02 - -635,031.21/652,455,007.86

2022

12

6 -1

1-5
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2023

31

15,696,659.96 - 4 - -| 15,696,659.96
10,684,667.79 - 4 - -| 10,684,667.79
128,721.74 - 4 - - 128,721.74
8,015,083.87 5,129,141.24 - -p0,766,418.37| 33,910,643.48
_ _ 4 - 446.51 446.51
34,525,133.36 5,129,141.24 - -p0,766,864.88 60,421,139.48
- - - 4 107,707.08  107,707.08
- - - 4 17,951.15 17,951.15
- - 4 - 171.00 171.00
- - - A 32,244.42 32,244.42
- - 4 - 781.12 781.12
- - - - 368,370.09  368,370.09
- - - A 527,224.86  527,224.86

34,525,133.36 5,129,141.24 - -20,239,640.02
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2023

VaR (Value at Risk)

12 31
7.4.13.4.3.1
2023 12 31 2022 12 31
% %
- - 20,766,418.37 34.67
351,012,339.93 53.80 13,144,225.11 21.95
351,012,339.93 53.80 33,910,643.48 56.62
7.4.13.4.3.2
95%
2022 12
2023 12 31
31
VaR 002022 12
0.00 -961,677.00
31 VaR 1.61%)
VaR
95%
2022
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2023

7.4.14
71.4.14.2.2
7.4.14.2
7.4.14.2.1
2023 12 31 2022 12 31
- 24,206,695.32
351,012,339.93 9,503,946.68
- 200,001.48
351,012,339.93 33,910,643.48
7.4.14.2.2
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2023
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2023

200,001.48 18.91%-48.25%
7.4.14.3
71.4.14.4
7.4.15
§8
8.1
%
1 - -
2 - -
3 351,012,339.93 53.75
351,012,339.93 53.75
260,216,644.10 39.84
41,853,178.02 6.41
12,877.28 0.00
653,095,039.33 100.00
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2023

8.2

8.2.1

8.2.2

8.3

8.4

8.4.1 2% 20

D)

1 601377 1,809,064.00 3.02
2 600030 1,016,170.85 1.70
3 600519 889,997.00 1.49
4 000568 736,180.00 1.23
5 600176 694,512.00 1.16
6 601658 666,399.00 1.11
7 000333 663,960.00 1.11
8 600309 623,561.00 1.04
9 300146 618,759.00 1.03
10 600004 609,335.00 1.02
11 601100 609,322.00 1.02
12 000776 564,001.00 0.94
13 300124 547,633.00 0.91
14 603916 518,918.00 0.87
15 000001 518,622.00 0.87
16 002011 513,467.00 0.86
17 603260 513,123.00 0.86
18 601689 511,276.00 0.85
19 600859 510,757.00 0.85
20 600559 507,226.00 0.85

8.4.2 2% 20

QD)

1 600519 2,155,693.00 3.60
2 300054 1,989,725.30 3.32
3 601377 1,832,968.00 3.06
4 300750 1,744,433.00 2.91
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2023

5 000776 1,400,451.00 2.34
6 600309 1,243,195.00 2.08
7 300059 1,242,825.14 2.08
8 000333 1,212,939.00 2.03
9 002475 1,211,989.48 2.02
10 688266 1,079,707.56 1.80
11 600030 1,034,188.00 1.73
12 601456 1,003,868.00 1.68
13 600570 964,210.50 1.61
14 002415 925,313.80 1.54
15 002028 898,310.00 1.50
16 600009 861,969.00 1.44
17 300033 855,362.00 1.43
18 600887 816,559.00 1.36
19 601888 815,588.30 1.36
20 600702 791,620.00 1.32
8.4.3

26,233,976.87
48,079,263.31

8.5

%

120,538,125.68 18.47
100,447,513.66 15.40
4 - -
5 130,605,149.73 20.02
6 - -
7 - -
8 99,869,064.52 15.31
9 - -
10 351,012,339.93 53.80

8.6

%
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2023

230306

23 06

1,000,000

100,447,513.66

15.40

112316167

23
CD167

1,000,000

99,869,064.52

15.31

072310285

23
CPO04

500,000

50,040,409.84

7.67

012381953

23
SCP005

300,000

30,449,295.08

4.67

012384461

23
SCP003

300,000

30,039,285.25

4.60

8.7

8.8

8.9

8.10

8.11

8.11.

8.11.

8.12

8.12.

8.12.

8.12.

7,877.02
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2023

4 -
5 5,000.26
6 -
7 -
8 -
9 12,877.28

8.12.4

8.12.5

8.12.6

§9
9.1
%

%
A 218 2,371,599.97 | 516,270,281.34 99.86 738,511.90 | 0.14
c 95 219,985.86 20,740,973.52 99.25 157,683.46 | 0.75
313 1,718,554.15 | 537,011,254.86 99.83 896,195.36 | 0.17

9.2
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2023

9.3
A 0
C 0
0
A 0
C 0
0
§ 10
A ¢
2015 6 9 270,946,626.82 -
43,894,229.30 912,649.93
1,832,801,455.94 490,161,792.36
1,359,686,892.00 470,175,785.31
517,008,793.24 20,898,656.98
§ 11
11.1
11.2
11.2.1
11.2.2
11.3

11.4
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2023

11.5
70,000.00

11.6

11.6.1

11.6.2

11.7

11.7.1

() )
2 40,731,392.18 54.84 37,934.19 54.84
1 33,541,894.96 45.16 31,238.09 45.16
1 - - - -
1 - - - -
2 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
1
2
1998 29
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2023

2007 48
1
1
2
3
4
2
11.7.2
% %
- ) )
181,828,311.31 97.26 | 6,579,365,000.00 100.00 - -
5,116,873.73 2.74 - - - -
11.8
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2023

1 2023-1-20
2022

2 2022 2023-1-20

3 2023-3-13

4 2023-3-31
2022

5 2023-3-31

2022

6 2023-4-20

7 2023-4-21
2023

8 2023 2023-4-21

9 2023-5-19

10 2023-5-23

11 2023-5-25

12 2023-5-26

13 2023-6-20

14 2023-6-20
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2023

15 2023-6-21

16 2023-7-21
2023 2

17 2023 2023-7-21

18 2023-8-11

19 2023-8-14

20 2023-8-29

21 2023-8-31
2023

22 2023-8-31

2023

23 2023 1 2023-9-28

24 2023-10-25
2023 3

25 2023 2023-10-25
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2023

12.1

§ 12

20%

20%
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2023

13.2

13.3

https://www.cxfund.com.cn

2024 3 29
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