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2024

§2
2.1
519999
2004 3 19
66,434,183,664.19
A B
A B
519999 519998
66,136,810,085.98 297,373,578.21
1 2010 11 25
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2024

2.3
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2024

3.1.3 (024 6 30 )
76.1582% 53.6988%
1
2
3 2016 1 1
4 2010 11 25
A B B 2010 11 25
5 A
A B 2010 11 25
3.2
3.2.1
A
0.1190% |  0.0002% | 0.0292% 0.0000% | 0.0898% | 0.0002%
0.4131% |  0.0012% | 0.0885% 0.0000% | 0.3246% | 0.0012%
0.9066% |  0.0016% | 0.1771% 0.0000% | 0.7295% | 0.0016%
1.7998% |  0.0015% | 0.3565% 0.0000% | 1.4433% | 0.0015%
5.6222% | 0.0011% | 1.0712% 0.0000% | 4.5510% | 0.0011%
76.1582% | 0.0073% | 21.6925% 0.0031% | 54.4657% | 0.0042%
B
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2024

0.1387% 0.0002% 0.0292% 0.0000% 0.1095% 0.0002%
0.4730% 0.0012% 0.0885% 0.0000% 0.3845% 0.0012%
1.0269% 0.0016% 0.1771% 0.0000% 0.8498% 0.0016%
2.0446% 0.0015% 0.3565% 0.0000% 1.6881% 0.0015%
6.3853% 0.0011% 1.0712% 0.0000% 5.3141% 0.0011%
53.6988% 0.0037% 5.1494% 0.0001% | 48.5494% 0.0036%
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4.4.2
2024 6 30

4.5

5 LPR

4.6

1.0269%
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100%

540,791,631.29

4.8

5.1

2024

§5

1

1

14

2024

51

6

30

540,791,631.29



2024

6.4.7.1 49,973,593, 155.89 34,214,954,624.06
4,143,933.31 2,476,942.26
551,688.08 439,388.58
6.4.7.2 22,927,529,581.26 20,815,192,138.16
22,927,529,581.26 20,815,192,138.16
6.4.7.3 - -
4. 188,063,210.75 2,423,170,755.06
4.7.5 - _
4. - -
4. - -
291,400.00 -
6.4.7.8 - -
73,094,172,969.29 57,456,233,848.12

2024 6 30 2023 12 31
6.4.7.3 - -
6,611,855,588.83 1,223,206,178.89
- 1,647,319,037.16
3,067,338.21 8,349.08
18,657,614.82 15,348,228.84
4,523,058.14 3,720,782.72
14,076, 255.10 11,555,730.63
- 18,123.91
7,211,074.43 9,350,328.29
6.4.7.9 598,375.57 780,395.44
6,659,989,305.10 2,911,307,154.96
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2024

6.4.7.10

66,434,183,664.19

54,544,926,693.16

6.4.7.11

6.4.7.12

66,434,183,664.19

54,544,926,693.16

73,094,172,969.29

57,456,233,848.12

2024 6 30 A 1.0000
B 1.0000 66,434,183,664.19 A
66,136,810,085.98 B 297,373,578.21
6.2
2024 1 1 2024 6 30
2024 1 1 2024 | 2023 1 1 2023
6 30 6 30
778,352,040.94 645,068,400.82
1. 483,838,446.69 438,855,013.89
6.4.7.13 475,029,527.74 396,697,302.67
8,808,918.95 42,157,711.22
2- 1 ”
294,513,594.25 206,213,386.93
6.4.7.14 - -
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2024

4- 13 _”

5- 13 _”
6.4.7.21 - -
237,560,409.65 191,361,768.22
1 6.4.10.2.1 99,213,216.94 81,194,944.97
2 6.4.10.2.2 24,051,688.82 19,683,622.95
3 6.4.10.2.3 74,797,162.77 60,890,464.88
4 - -
5 39,299,427.79 29,370,769.07
39,299,427.79 29,370,769.07
6.4.7.22 _ _
12,743.10 36,679.82
6.4.7.23 186,170.23 185,286.53
. 540,791,631.29 453,706,632.60
) 540,791,631.29 453,706,632.60
540,791,631.29 453,706,632.60

6.3
2024 1 1 2024 6 30
2024 2024 6 30

54,544,926,693.16

54,544,926,693.16

54,544,926,693.16

54,544,926,693.16

11,889,256,971.03

11,889,256,971.03
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2024

540,791,631.29

540,791,631.29

11,889,256,971.03

11,889,256,971.03

275,854,327,517.92
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8,097,777,274.06

8,097,777,274.06

245,920,536,247.69

245,920,536,247.69

-237,822,758,973.6

3

-237,822,758,973.6

3

-453,706,632.

-453,706,632.60

50,194,204,802.86

50,194,204,802.86
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2010 11 25
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[2016]36

2006 5 1
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[2008]1
6.4.6.4
[2008]132
2008 10 9
6.4.7
6.4.7.1
2024 6 30

18,330,418,987.20
18,321,398,483.95
9,020,503.25
31,643,174,168.69
31,500,000,000.00
143,174,168.69
1-3 -
31,643,174,168.69
49,973,593, 155.89

6.4.7.2

2024 6 30
o

1,695,763,197.97 | 1,693,439,302.49 | -2,323,895.48 | -0.0035
21,231,766,383.29 | 21,252,886,872.06 | 21,120,488.77 | 0.0318
22,927,529,581.26 | 22,946,326,174.55 | 18,796,593.29 | 0.0283
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2024

22,927,529,581.26

22,946,326,174.55

18,796,593.29

0.0283

6.4.7.

6.4.7.3.

6.4.7.

6.4.7.4.

w W

b

2024 6 30

188,063,210.75

188,063,210.75

6.4.7.4.

6.4.7.

6.4.7.5.

6.4.7.

6.4.7.6.

6.4.7.

6.4.7.7.

6.4.7.

6.4.7.

2024

6

30

23
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2024

254,593.91
254,593.91
9,300.00
34,809.32
299,672.34
598,375.57
6.4.7.10
A
2024 1 1 2024 30
54,229,437,736.35 54,229,437,736.35
275,816,187,532.38 275,816,187,532.38
o -263,908,815,182.75 -263,908,815,182.75
/ - -
/ - -
66,136,810,085.98 66,136,810,085.98
B
2024 1 1 2024 30
315,488,956.81 315,488,956.81
38,139,985.54 38,139,985.54
o -56,255,364.14 -56,255,364.14
/ - -
/ - -
297,373,578.21 297,373,578.21
6.4.7.11
6.4.7.12
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2024

537,670,879.46

537,670,879.46

-537,670,879.46

25

51

-537,670,879.46




2024

6.4.7.15
6.4.7.15.1
2024 1 1 2024 6
30
253,931,349.84
40,582,244.41
294,513,594.25
6.4.7.15.2
2024 1 1 2024 6 30
34,755,285,508.97
34,462,091,945.79
252,611,318.77
40,582,244.41
6.4.7.15.3
6.4.7.15.4
6.4.7.16
6.4.7.16.1
6.4.7.17
6.4.7.17.1
6.4.7.18
6.4.7.18.1

6.4.

.18.2
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51




2024

6.4.7.19

6.4.7.20

6.4.7.21

6.4.7.22

6.4.7.23

2024 1 1 2024 6 30

34,809.32
59,672.34
18,600.00
73,088.57
186,170.23

6.4.8

6.4.8.1

6.4.8.2

6.4.9

6.4.9.1

6.4.9.2

( )
( )
( ")

27 51




2024

6.4.10
6.4.10.1
6.4.10.1.1
6.4.10.1.2
2024 1 1 2024 6 30
2023 1 1 2023 6 30
%
%
2,463,154,620.00 60.58 | 2,294,117,600.00 75.66
6.4.10.1.3
2024 1 1 2024 6 30 2023 1 1 2023 6 30
% %
2,975,689,000.00 55.63(33,349,523,000.00 98.11
6.4.10.1.4
6.4.10.1.5
6.4.10.2
6.4.10.2.1
2024 1 1 2024 6 | 2023 1 1 2023
30 6 30
99,213,216.94 81,194,944 .97
49,391,840.26 40,198,716.30
49,821,376.68 40,996,228.67
0.33%
= x 0.33%/
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6.4.10.2.2
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2024

E
6.4.10.3 ( )
2024 1 1 2024 6 30
12,306,495
- - 930,822.85
,000.00
2023 1 1 2023 6 30
204,028,18 23,426,163|1,494,129.
6.30 ,000.00 43
6.4.10.4
6.4.10.4.1
6.4.10.4.2
6.4.10.5
6.4.10.5.1
2024 1 1 2024 6 30
B
2004 3
19
263,908,825.65
2,727,101.55

0.00

30

51




2024

/
- 0.00
- 266,635,927.20
- 0.40%
2023 1 1 2023 6 30
A B
2004 3
19
- 258,617,606.13
- 2,696,190.32
- 0.00
/
- 0.00
- 261,313,796.45
- 0.52%
1
2 204,686,597.87
3
6.4.10.5.2
6.4.10.6
2024 1 1 2024 6 30 2023 1 1 2023 6 30
18,330,418,987.20 | 125,308,022.49 | 9,722,707,400.35 51,129,683.75
2024 6 30
“ ! 2023 6 30
6.4.10.7
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2024

6.4.10.8

6.4.11
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2024

2128024 21 02 (2024 7 1 102.39] 5,300,000 542,659,891.42
2128035 21 02 2024 7 1 102.18 6,175,000, 630,932,858.55
2128046 21 02 (2024 7 1 101.95 5,200,000, 530,137,318.18
112304045 | 23 CD045 2024 7 2 99.47, 3,000,000 298,405,453.20
112310240 | 23 CD240 (2024 7 2 99.73 1,000,000  99,729,262.09
112317207 | 23 CD207 (2024 7 2 99.43 1,000,000 99,425,827.70
112318227 | 23 CD227 2024 7 2 99.52 761,000 75,738,346.14
112402019 | 24 CD019 (2024 7 2 98.66 718,000, 70,836,277.11
112408122 | 24 CD122 {2024 7 2 98.36| 2,000,000 196,720,770.34
112408187 | 24 CD187 2024 7 2 98.06 3,000,000 294,186,145.28
112409066 | 24 CDO66 2024 7 2 99.13 2,000,000 198,258,444.49
112417113 | 24 CD113 2024 7 2 98.60 3,000,000 295,786,893.32
112420040 | 24 CD040 2024 7 2 99.33 807,000, 80,159,769.39
112420049 | 24 CD049 (2024 7 2 99.75 5,000,000 498,767,879.57
112420057 | 24 CD057 2024 7 2 99.13 2,000,000 198,259,089.41
112415125 | 24 CD125 2024 7 5 98.36| 1,725,000 169,679,616.92
71,308,000/7,118,320,987.38

6.4.12.3.2

6.4.12.4

6.4.13

6.4.13.1

33
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2024

6.4.13.2
10%
10%
6.4.13.2.1
2024 6 30 2023 12 31
A-1 203,093,995.20 40,882,861.83
A-1 50,967,663.92 -
60,578,165.80 1,302,908,028.35
314,639,824.92 1,343,790,890.18
6.4.13.2.2
6.4.13.2.3
2024 6 30 2023 12 31
A-1 - -
A-1 - -

18,406,905,615.92
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2024

35 51

6.4.13.2.4
2024 6 30 2023 12 31
AAA 4,205,984,140.42 3,822,184,595.95
AAA - -
- 256,484,194.70
4,205,984,140.42 4,078,668,790.65
6.4.13.2.5
6.4.13.2.6
6.4.13.3
6.4.13.3.1
6.4.13.4




2024

6.4.13.4.1

6.4.13.4.1.1

2024
30

6

45,763,458,239.92 4,210,134,915.97

49,973,593,155.89

4,143,933.31

551,688.08
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4,143,933.31

- 551,688.08



2024

- - - - 7,211,074.43 7,211,074.43

- - - - 598,375.57 598,375.57
6,611,855,588.83 - - - 48,133,716.27| 6,659,989,305.10
56,038,665,482.1710,443,360,498.29 - - -47,842,316.2766,434,183,664.19
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2024

11,555,730.63

11,555,730.63

- - - - 9,350,328.29 9,350,328.29
- - - - 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

49,377,745,206.75

6,855,282,462.48

-1,688,100,976.07

54,544,926,693.16

6.4.13.4.1.2
2023 12
2024 6 30
31

27 -25,310,759.52 -19,229,522.06

27 25,310,759.52 19,229,522.06
6.4.13.4.2
6.4.13.4.3
6.4.13.4.3.1
6.4.14
6.4.14.1

38
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2024

6.4.14.2
6.4.14.2.1

2024 6 30

2023

12 31

22,927,529,581.26

20,815,192,138.16

22,927,529,581.26

20,815,192,138.16

6.4.14.2.2

6.4.14.3

6.4.14.4

6.4.15

6.4.15.1

6.4.15.2
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2024

§7
7.1
%
1 22,927,529,581.26 31.37
22,927,529,581.26 31.37
2 188,063,210.75 0.26

40
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2024

397
2 30 —60 10.02 -
397
3 60 —90 8.58 -
397
4 90 —120 10.11 -
397
5 120 —397 51.81 -
397
109.68 9.95
7.4 240
240
7.5
%
2,794,712,795.86 4.21
4 1,695,763,197.97 2.55
5 30,147,971.51 0.05
6 - -
7 18,406,905,615.92 27.71
8 - -
9 22,927,529,581.26 34.51
397
10 - -
7.6
%
1 2128035 21 02 6,200,000 | 633,487,242.59 0.95
2 2128024 21 02 5,300,000 | 542,659,891.42 0.82
3 2128046 21 02 5,200,000 | 530,137,318.18 0.80
4 112420049 | 24 CD049 5,000,000 | 498,767,879.57 0.75
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2024

5 112421151 | 24 CD151 5,000,000 | 496,205,587.75 0.75
6 112413021 | 24 CD021 5,000,000 | 495,975,042.27 0.75
7 112413079 | 24 CDO79 5,000,000 | 495,974,805.86 0.75
8 112315345 | 23 CD345 4,100,000 | 408,754,777.80 0.62
9 112499313 | 24 CD040 4,000,000 | 396,763,618.18 0.60
10 | 112490931 | 24 CD005 3,500,000 | 347,631,415.81 0.52
7-7 (1] n
0.25 -0.5% 0
0.0576%
0.0146%
0.0321%
0.25%
0.25%
0.5%
0.5%
7.8
7.9
7.9.1

7.9.2
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2024

430
2023 8 3
2023 5
2340
550 1790
2024 2 2
2024 4
55
2023 8 2
2023 7
4780
4430 350

2023 11 17
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1168.4

EAST

44

30

51

2023 26
2023 7 4
2023 54
52
2023 12
2023 35
30
2024 1 2
2024 3
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2024

7.9.3
1 551,688.08
2 -
3 -
4 291,400.00
5 -
6 -
7 -
8 843,088.08
7.9.4
§8
8.1
% %
6,843,037 9,664.83 | 18,182,789.56 | 0.03 | 66,118,627,296.42 | 99.97
A
8137,171,697.28 | 281,909,404.34 | 94.80 15,464,173.87 | 5.20
B
6,843,045 9,708.28 | 300,092,193.90 | 0.45 | 66,134,091,470.29 | 99.55
8.2
%
1 58,280,117.77| 0.09
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2024

2 37,131,559.17 0.06

3 25,373,598.38 0.04

4 22,248,420.57 0.03

5 21,784,852.03 0.03

6 21,516,261.97 0.03

7 20,739,468.62 0.03

8 19,688,112.95 0.03

9 17,188,649.51]] 0.03

10 17,178,378.97 0.03
%

5,444,751.29 0.01

0.00 0.00

5,444,751.29 0.01

>100

0

>100

0~10

0

0~10

A B

7,042,630,886.94

54,229,437,736.35

315,488,956.81

275,816,187,532.38

38,139,985.54

263,908,815,182.75

56,255,364.14
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2024

66,136,810,085.98

297,373,578.21

10.

10.

10.

10.

10.

10.

10.2.1

10.2.2

10.6.

10.

10.

6.2

10.7.

§ 10
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2024

2
1998 29
2007 48
1
1
2
3
4
2
10.7.2
%
" )
(D)
2,463,154,620.00 60.58 | 2,975,689,000.00 | 55.63 - -
1,602,816,210.00 39.42 | 2,373,386,000.00 | 44.37 - -
10.8 0.5%
0.5%
10.9
1 2024-1-19
2023
2 2024-1-22
4
3 2024-1-22
2023
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2024

4 2024-2-5
5 2024-2-6
6 2024-3-6
7 2023 2024-3-29
8 2023 2024-3-29
9 2024-3-29
10 2024-4-1
11 1 2024 2024-4-22
12 2024 2024-4-22
13 2024-4-25
14 2024-6-4
15 2024-6-15
16 2024-6-15
17 2024-6-20
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18 2024-6-22

19 2024-6-24

20 2024-6-25

21 2024-6-26

22 2024-6-26

23 2024 1 2024-6-28

§ 11

11.1 20%
20%

11.2

§ 12

12.1
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2024

12.2

12.3

https://www.cxfund.com.cn

2024 8 30
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