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81
2024 7 17
2024 4 1 2024 6 30
&
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016812
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8,486,718,600.87
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2024 2

016812

016813

3,575,351,756.70

4,911,366,844.17

3.1
2024 4 1 -2024 6 30
30 A 30 C
1. 24,234,916.71 38,298,397.21
2. 23,810,347.69 37,543,479.07
3. 0.0066 0.0061
4. 3,790,508,416.42 5,189,727,595.05
5. 1.0602 1.0567
1
2
3.2
3.2.1
30 A
0.63% 0.01% 0.51% 0.01% 0.12% 0.00%
1.36% 0.01% 1.09% 0.01% 0.27% 0.00%
2.78% 0.01% 2.07% 0.01% 0.71% 0.00%
6.02% 0.02% 3.51% 0.01% 2.51% 0.01%
30 C




30 2024 2
0.57% 0.01% 0.51% 0.01% 0.06% 0.00%
1.26% 0.01% 1.09% 0.01% 0.17% 0.00%
2.57% 0.01% 2.07% 0.01% 0.50% 0.00%
5.67% 0.02% 3.51%
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30 2024 2
9BP 1Y AAA 31BP
2024
7
4.5
2024 6 30 30 A 1.0602
1.0602 30 A 0.63%
30 C 1.0567 1.0567
30 C 0.57% 0.51%
4.6
8
5.1
%
1 - -
2 - -
3 10,615,120,705.29 99.78
10,615,120,705.29 99.78
4 - -
5 - -
4,747,350.99 0.04
18,542,910.25 0.17
10,638,410,966.53 100.00
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2024

2

5.2
5.2.1
5.2.2
5.3
5.3.1
5.4
%
995,246,800.00 11.08
767,129,289.62 8.54
4 390,534,711.10 4.35
5 5,855,703,726.11 65.21
6 2,946,431,278.98 32.81
7 - -
8 427,204,189.10 4.76
9 - -
10 10,615,120,705.29 118.21
5.5
0%
1 190311 19 11 2,600,000 267,596,901.64 2.98
2 230211 23 11 2,500,000F 253,997,131.15 2.83
3 1920059 (19 2,100,000 217,748,954.10 2.42
4 1042380464 |23 CPO0O1| 2,000,000] 203,918,360.66 2.27
24
5 012480244 2,000,000, 202,103,300.55 2.25
SCPO01
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5.7

5.8

5.9

5.9.1

5.9.2

248.24

5.9.3

5.10

5.10.1

2023 8 10

2023 2
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30 2024 2

5.10.2

5.10.3
1 9,815.03
2 -
3 -
4 -
5 18,533,095.22
6 -
7 -
8 18,542,910.25

5.10.4

5.10.5

5.10.6

86
30 30
A C
3,897,636,755.09 7,955,141,496.91
1,262,164,340.30 2,342,569,018.16
1,584,449,338.69 5,386,343,670.90
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3,575,351,756.70

4,911,366,844.17

7.1

7.2

8.1

8.2

9.1

9.2

9.3

30

30

30

20%

20%

https://www.cxfund.com.cn

11

12



30

2024

2

12

12

2024

7

19



