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MonthlyReport CIFM RMB Money Market Fund

{3/ Fund code 370010 2023-02-28

% H#R/Investment Objective Vv 5iRB-7 H £ 2 /Fund performance - 7 day average annualized yield
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The fund aims to provide investors with high degree

2.50%

2.00% TNJe.

of liquidity, cash management improvement, and it 1.50% -
aims to achieve a steady return above the
1.00%
benchmark through appropriate asset allocations,
effective risk control and high degree of liquidity 0.50%
management.
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Bank deposits and certificates of deposits RMB MMF A-Share 1.60% 1.52% 1.53% 1.44% 1.51%
maturity less or equal to 1 year FRTB
1.84% 1.76% 1.77% 1.68% 1.75%
& FIRMIRIEOTRBIA (4397H) s RMB MMF B-Share ° 0 ° ’ ’
Bonds — remaining maturity less or equal to 397 TRBAER (BE™)
. 7 day call deposit(after fax™) 1.35% 1.35% 1.35% 1.35% 1.35%
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*Period 7 day average annualized yield is the arithmetic average of 7 day average annualized yield in a
Repurchase agreements- maturity less or equal selected period of time.
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**Refers to interest income tax on bank savings.
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Central bank bills — maturity less or equal to 1

Portfolio Analysis Breakdown — Weighted Average Maturity (WAM) Distribution
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Other money market instruments with sound 50% -
liquidity as approved by the CSRC and PBoC
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Risk Disclosure: Fund managers ensure that the information contained in this report there has no false, misleading statements or material omissions, and
severally and jointly accept responsibility for the truthfulness, accuracy and completeness of the contents. Report has not reviewed by the trustees. Fund
managers are committed to honesty, diligence as the principles of management and use of fund assets, but does not guarantee the profitability of fund. Fund's
past performance is not indicative of future performance. Investment contains risk. Before making investment decisions, investors should carefully read the
Fund's "fund contract”, "prospectus" and its updates and other legal documents.
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F£&(5 B /Fund facts A A Y5 — B 722851/ Portfolio Analysis Breakdown - Asset allocation
2 0.8%
FL H 2005/4/13 9.7% BT RRM L& 4
Inception Date Bank deposits and reserves
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Custodian China Construction Bank Repos
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Fund manager Molly Meng, Judy Ju, Java Xin
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P55 e [FH-CRIE AR (B NCD
Benchmark 7 day call deposit (after tax) B s
RIGTSW B ** 10 Corporateoncs
Minimum subscription amount (RMB) ** " o
Other Assets*
BRACEEGH () 10 e
Minimum redemption amount Cunits)
s 5
HER (B 0.33% SRR SUGES S, SR
Management fees per year Other assets include receivable due from exchange and subscription receivable etc.
EERE (B8 0.10%
Custodian fees per year 90 A AT — TR SR A S AR AT
GIEERR R (F4E) AZ/A-share 0.25% Portfolio Analysis Breakdown — bank deposits counterparties
Distribution fees per year BJS/B-share 0.01% gty J AR ERAAT o ACILARAT . IRMAT, ACBERAT. WHAT. LSHRAT
ATHRUT CRAUT, (EEHUT IATHRT . R AT R . KERT.
BRESGH (D) AZ/A-share FHARAT . EE ERRRAT .
Fund holding Cunits) 44,972,769.19 Counterparties of the bank deposits in the reporting month are: Agricultural Bank of China,
B%/B-share Bank of China, Bank of Communications, China Construction Bank, Industrial and Commercial
49,807,351,129.84 Bank of China, China Merchants Bank, HSBC (China), Hang Seng Bank (China), Standard
BRPHBAR (R 62 Chartered Bank (China), OCBC Wing Hang Bank (China), DBS Bank (China), United Overseas

Bank (China), Mizuho Bank (China), BNP Paribas (China).
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Weighted average life in days Portfolio Analysis Breakdown — Top 10 Bonds holdings

Weighted average maturity in days
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o2 6 AR A 85,000,006 H), BIEHASKER AT AV £ 042280238 2263MICPO04  1,416,920,392.84 2.84
BB S A N WITERE S A L0 A AT A — Corporate Bond
BB, BREH ARMRE Sy R R FALAE 112205141 208i24R/7CD141 1,056,921,381.01 212
H 43> T-500,0000, B BRI AR A, NCD
*A-share investors who hold 5,000,000 units or more, will . @Eﬂﬁ 220304 22&}3&,.04 508,284,408.37 1.02
be changed to B-share investors; B-share investors who FInOHClO| Bond
hold the units less than 500,000, will be automatically . @I?]Mﬁ 220211 2EFF11 504,212,273.99 1.01
changed to A-share investors. Financial Bond
H&LIC:%E 112203014 227 )\V4$R17CD014  499,730,939.50 1.00
FALES 112083341 22T £ 7CD049  498,502,798.59 1.00
Ak R
Corporate Bond 012282520 22rgH#HSCPO10 463,772,268.99 0.93
ﬁ&L&%ﬁ 112206244 22z7i@5R1T7CD244 454,415,489.13 0.91
FUE® 112206215 20%mRFCD215  442,338,330.25 0.89
SR NN
092118002 21K %:&5%402 422,438,275.09 0.85

Financial Bond
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Risk Disclosure: Fund managers ensure that the information contained in this report there has no false, misleading statements or material omissions, and
severally and jointly accept responsibility for the truthfulness, accuracy and completeness of the contents. Report has not reviewed by the trustees. Fund
managers are committed to honesty, diligence as the principles of management and use of fund assets, but does not guarantee the profitability of fund. Fund's
past performance is not indicative of future performance. Investment contains risk. Before making investment decisions, investors should carefully read the

Fund's "fund contract", "prospectus" and its updates and other legal documents.



