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49,902.05 101,219.22
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- 142.56
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40,193.63 249,328.81
-24,817,489.18 -5,667,215.20
L4.7.14 -20,752.72 -8,027,338.20
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/ - -
/ - -
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256,591.51 256,591.51
671,958.80 671,958.80
/ - -
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-8,015,549.91 -13,682,154.23 -21,697,704.14
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~27,406,976.38 10,435,911.56 -16,971,064.82
-5,587.05 -2,575.84 -8,162.89
-5,587.05 -2,575.84 -8,162.89
-35,428,113.34 -3,248,818.51 -38,676,931.85
FOF Y
-6,722.82 -11,691.65 -18,414.47
-6,722.82 -11,691.65 -18,414.47
-70,988.21 14,659.12 -56,329.09
-27,716.04 -12,928.34 -40,644.38
-27,716.04 -12,928.34 -40,644.38
-105,427.07 -9,960.87 -115,387.94
7.4.7.13
2022 1 14
2023 1 1 2023 12 31
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15,584.38 72,949.71
6,097.19 18,497.69
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2023 1 1 2023 12 31 2022 1 14
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123,904,874 .27 242,302,562.91
123,620,304.90 249,638,528.51
305,322.09 691,372.60
-20,752.72 -8,027,338.20
7.4.7.15
2023 1 1 2023 12 | 2022 1 14
31 2022 12 31
/ 744,900,598.07 520,270,647.05
/ 772,393,439.31 527,008,694.53
39,729.82 49,476.69
939,617.02 282,400.30
-28,472,188.08 -7,069,924_47
7.4.7.16
7.4.7.16.1
2023 1 1 2022 1 14
2023 12 31 2022 12 31
380,371.92 323,241.42
6,813.00 -9,285.75
387,184.92 313,955.67
7.4.7.16.2 —_
2023 1 1 2023 12 31 2022 1 14
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15,505,980.00 13,246,064.78
15,193,012.00 13,022,700.00
305,980.00 232,454 .78
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10,439,246.60

-13,656,474.51

2. - -
3. - -
10,450,570.68 -13,650,409.59
71.4.7.22
2022 1 14
2023 1 1 2023 12
2022 12
31
31
12,842.11 46,340.24
12,842.11 46,340.24
7.4.7.23
2022 1 14
2023 1 1
2022 12 31
2023 12 31
138,194.82 218,238.50
2,075,580.84 1,781,569.47
403,364.54 358,595.48
7.4.7.24
7.4.7.25
2023 1 1 2023 12 | 2022 1 14
31 2022 12 31
50,000.00 40,000.00
120,000.00 140,000.00
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2023 1 1 2023 12 31(2022 1 14
2022 12 31
% %
- -|  15,027,300.00 60.73
7.4.10.1.3
2023 1 1 2023 12 312022 1 14
2022 12 31
% %
- -| 646,200,000.00 40.38
7.4.10.1.4
2023 1 1 2023 12 312022 1 14
2022 12 31
% %
35,910,729.32 5.34 | 270,517,904.52 30.02
7.4.10.1.5
7.4.10.1.6
2023 1 1 2023 12 31
% %
6,472.80 3.84 - -
2022 1 14 2022 12 31
% %
38,832.08 9.55 - -
1
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0)x /
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1,013,968.91
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18,989.65 -
12,295.28 28,226.42
270,961.23 308,694.68
48,485.56 51,611.35
563.84 -
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(
)
7.4.11
7.4.12 2023 12 31
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7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
6 -1 1-5 j
2023 12 31
16,504.10 - - - 16,504.10
335,914.01 - - - 335,914.01
49,902.05 - - - 49,902.05
14,452,493.70 - -1248,044,945.49(262,497,439.19
- - - 20,687.99 20,687.99
- - - 712.47 712.47
14,854,813.86 - -1248,066,345.95/262,921,159.81
- - - 167,542.51 167,542.51
- - - 43,255.23 43,255.23
- - - 186,751.22 186,751.22
- - - 397,548.96 397,548.96
14,854,813.86 - -|247,668,796.99262,523,610.85
6 -1 1-5 5
2022 12 31
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1,013,968.91 - - - 1,013,968.91
1,436,554.96 - - -| 1,436,554.96
101,219.22 - - - 101,219.22
10,814,254 .523,624,682.19 -1257,295,048.55271,733,985.26
5,499,185.05 - - -l 5,499,185.05
- - - 154,358.30 154,358.30
- - - 19,924.78 19,924.78
- - - 11,174.61 11,174.61
18,865,182.663,624,682.19 -1257,480,506.24(279,970,371.09
- - - 169,588.42 169,588.42
- - - 46,167.69 46,167.69
- - - 677,370.11 677,370.11
- - - 142 .56 142.56
- - - 259,574.60 259,574.60
- - - 1,152,843.38 1,152,843.38
18,865,182.663,624,682.19 -1256,327,662.86/278,817,527.71
7.4.13.4.1.2
2022 12
2023 12 31
31
27 -4,123.93 -6,287.06
27 4,123.93 6,287.06
7.4.13.4.2
7.4.13.4.3
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VaR (Value at Risk)

12 31
7.4.13.4.3.1
2023 12 31 2022 12 31
% %
2,728,816.00 1.04 28,774,439.48 10.32
245,316,129.49 93.45 228,520,609.07 81.96
14,452,493.70 5.51 14,438,936.71 5.18
262,497,439.19 99.99 271,733,985.26 97.46
7.4.13.4.3.2
95%
2022 12
2023 12 31
31
VaR 1.25%(2022 12
-3,288,762.78 -3,460,546.32
31 VaR 1.24%)
VaR
95%
2022
7.4.14
7.4.14.1
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7.4.14.2
7.4.14.2.1
2023 12 31 2022 12 31
248,044,945.49 252,291,007.43
14,452,493.70 19,442,977.83
262,497,439.19 271,733,985.26
7.4.14.2.2
(
)
7.4.14.3
7.4.14.4
7.4.15
§8
8.1
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1 2,728,816.00 1.04
2,728,816.00 1.04
245,316,129.49 93.30
14,452,493.70 5.50
14,452,493.70 5.50
4 - -
5 - -
6 - -
7 352,418.11 0.13
8 71,302.51 0.03
9 262,921,159.81 100.00
8.2
8.2.1
t
A - -
B - -
C - -
D
E - -
F - -
G - -
H - -
I
2,728,816.00 1.04
J - -
K - -
L - -
M - -
N - -
0 - -
) - -
Q - -
R - -
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S - -
2,728,816.00 1.04
8.2.2
8.3
%
600050 239,700 1,049,886.00 0.40
600941 8,600 855,528.00 0.33
601728 152,200 823,402.00 0.31
8.4
8.4.1 2% 20
)
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
7 002839 2,641,125.00 0.95
8 601868 2,509,156.00 0.90
9 688518 2,497,178.42 0.90
10 600011 2,439,475.00 0.87
11 002597 2,203,382F3 1
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3 601398 4,363,971.00 1.57
4 601868 4,118,397.00 1.48
5 601288 3,768,859.00 1.35
6 600011 3,765,579.00 1.35
7 600038 3,196,716.78 1.15
8 000998 3,163,170.13 1.13
9 688518 2,950,714.02 1.06
10 600863 2,746,215.00 0.98
11 001979 2,714,133.00 0.97
12 600426 2,633,384.00 0.94
13 300122 2,607,461.00 0.94
14 002839 2,590,967.00 0.93
15 002180 2,517,016.00 0.90
16 002597 2,389,657.00 0.86
17 600938 2,313,575.00 0.83
18 300394 2,287,671.00 0.82
19 300033 2,047,977.00 0.73
20 603699 2,010,294.00 0.72
8.4.3

97,497,252.34

123,904,874.27

8.5
%

1 4,158,208.77 1.58
2 - -
3 10,294,284 .93 3.92
10,294,284 .93 3.92

4 - _
5 - -
6 - -
7 - -
8 - -
9 - -
10 14,452,493.70 5.51
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8.6
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68



FOF 2023

1| 016563 5,521,554 .63 10,035,425.54 | 3.82
C
2 | 000205 7,270,303.74 8,462,633.55 | 3.22
A
3| 007616 7,917,750.25 8,259,005.29 | 3.15
A
41 017537 7,765,838.21 6,980,711.97 | 2.66
o
5| 561100 9,709,500.00 6,786,940.50 | 2.59
ETF | (ETF)
6 | 014243 4,956,196.77 6,751,826.86 | 2.57
C
71010710 5,487,396.74 6,581,583.65 | 2.51
o
8 | 002446 3,017,903.44 6,355,704.64 | 2.42
360
9 | 003359 + 3,000,743.47 6,328,567.98 | 2.41
100
o
10 | 016049 4,850,142 .54 6,062,678.18 2.31
C
11 | 014106 20 2,427,750.70 5,935,850.46 2.26

55

68
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12 | 010384 6,294,375.42 5,909,789.08 | 2.25
13 | 519782 4,274,427.48 5,729,870.04 | 2.18
14 | 270048 4,611,739.37 5,722,246.21 | 2.18
15 | 000032 5,066,995.92 5,711,011.10 | 2.18
16 | 000187 5,140,470.07 5,698,725.12 | 2.17
17 | 000402 4,881,931.75 5,698,678.93 | 2.17
18 | 004705 4,977,281.29 5,691,023.43 | 2.17
19 | 000418 1,427,845.58 5,524,334.55 | 2.10
20 | 008176 5,059,970.06 5,449,081.76 | 2.08
21 | 010535 5,646,707.86 5,357,031.75 | 2.04
22 | 010236 2,575,810.26 5,354,594.37 | 2.04
23 | 320021 1,978,310.50 5,208,891.55 | 1.98
24 | 519985 4,600,159.68 5,133,318.19 | 1.96
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FOF 2023

25 | 512480 6,342,000.00 5,098,968.00 | 1.94
ETF | (ETF)

26 | 013500 4,846,041.41 5,078,651.40 | 1.93

27 | 008792 . 4,460,637.26 5,022,677.55 1.91

28 | 008488 5,032,401.87 5,019,317.63 | 1.91

29 | 019053 3,228,909.04 4,799,127.51| 1.83
C

30 | 009466 A 4,609,308.63 4,497,763.36 | 1.71

31 015779 3,292,155.09 4,460,540.93 1.70
C
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M(

37 002170
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(ETF)
48 | 159647 ETF 1,690,100.00 1,799,956.50 0.69
(ETF)
49 | 512690 - 1,921,200.00 1,329,470.40 | 0.51
(ETF)
50 | 014572 1,424,230.92 1,329,377.14| 0.51
o
800
51 | 516110 1,287,700.00 1,305,727.80 | 0.50
(ETF)
ETF
52 | 162411 1,712,300.00 1,289,361.90 | 0.49
(LOF)
53 | 159825 ETF 1,388,800.00 1,022,156.80 | 0.39
(ETF)
54 | 007888 861,390.62 901,617.56 | 0.34
55 | 519997 929,563.97 849,900.34 | 0.32
8.13
8.13.1
8.13.2

8.13.3
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FOF 2023

1 49,902.05
2 -
3 _
4 -
5 20,687.99
6 712.47
7 -
8 -
9 71,302.51
8.13.4
8.13.5
8.13.6
§09
9.1
% %
373 805,328.10 | 99,999,000.00 | 33.29 | 200,388,380.33 | 66.71
FOF A
184 5,046.47 0.00| 0.00 928,550.31 | 100.00
FOF Y
557 540,962.17 | 99,999,000.00 | 33.19 | 201,316,930.64 | 66.81
9.2

%
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108.72 0.00
FOF A
232,614.03 25.05
FOF Y
232,722.75 0.08
9.3
0
FOF A
0~10
FOF Y
0~10
0
FOF A
0
FOF Y
0
§ 10
FOF A FOF Y
2022 1 14
299,369,470.27 -
300,277,054.81 256,591.51
110,325.52 671,958.80
300,387,380.33 928,550.31
§ 11
11.1
11.2

11.2.1

68







FOF 2023

RR (RN |-
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1998 29

2007 48
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4,112,077.00

80.49

54,606,000.00

64

65.31

68

355,504,831.20

52.86




FOF 2023

4 FOF 2022 2023-3-31

5 2023-3-31
2022

6 2023-4-20

7 FOF 2023 1 2023-4-21

8 2023-4-21
2023

9 2023-5-13

FOF

10 FOF 2023-5-17

11 2023-5-25

12
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2023
17 2023-8-11
18 2023-8-14
19 2023-8-29
20 FOF 2023 2023-8-31
21 2023-8-31
2023
FOF
22 2023-9-28
2023 1
23 FOF 2023 3 2023-10-25
24 2023-10-25
2023
25 2023-12-19
FOF
26 FOF 2023-12-21
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§ 12
12.1 20%
20%
%
2023 1 1
99,999,00
2023 0.00 0.00 0.00 | 99,999,000.00 | 33.19
12 31 ]
1
2
3
12.2
§ 13
13.1
1
2 FOF
3 FOF
4 FOF
5
6
13.2
13.3

https://www.cxfund.com.cn
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68

2024

3

29



