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MonthlyReport CIFM Tian Tian Bao Money Market Fund

L/ Fund code AZ&/A-share 000712 B%/B-share 000713 2022-12-31

- H #5/Investment Objective W% -7 H4EL L2528 /Fund performance — 7 day average annualized yield
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The fund aims to achieve a steady return above the

3.00%

benchmark through tight risk control and a high 2.50%

degree of liquidity. 2.00%

1.50%

H P /Permissible Investments
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16397 KULA (5397 K) ik, BIAMRE Tian Tian Bao MMF A-Share Tian Tian Bao MMF B-Share 7 day call deposit(after tax)
w7%%ﬂ(fw7ﬁ)%f%%%?ﬁ%%mﬁ R A7 A - e e .
397 RLLW (397 KD HIBEP SCRFIESF LA o [E Pegggjqﬁ;eydc;i/:g*ge YID  1month 3months 6months 1year
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R mTg LA, ol e Bl MR A eTE 1.65% 1.34% 1.44% 1.43% 1.65%
The fund invests in financial instruments under the KREB

1.89%  1.58% 1.68% 1.68% 1.89%

permission of the laws, regulations and supervision Tian Tian Bao MMF B-Share

o ) . - y TRBAEFER (BE™)
institutions, including cash; call deposits; short-term e T 1.35% 1.35% 1.35% 1.35% 1.35%
financing note; bank deposits with maturity within 1
*[X 8] 7 H 4R A 25 2R H AR A2 AR B G I 1) BE P 7 H AR AR IS 28 R I AT 1 %
*Period 7 day average annualized yield is the arithmetic average of 7 day average annualized yield in a
within 1 year (includes); Central Bank Notes with selected period of time.
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**Refers to interest income tax on bank savings.

year (includes); Certificate of Deposits with maturity

maturity within 1 year (includes); bond repos with

maturity within 1 year (includes); bonds, mid-term
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notes, and asset-backed securities with maturity Portfolio Analysis Breakdown — Weighted Average Maturity (WAM) Distribution

within 397 days (includes); other |IC|LIIC| money BRI A B I LR (%)

. . WAM distribution (% of NAV,
market instruments recognized by the CSRC and istribution (% o )
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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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CIFM Tian Tian Bao Money Market Fund

4R%8/ Fund code A2&/A-share 000712 B/B-share 000713

# &5 8 /Fund facts

BROLE# 2014/11/25
Inception Date

BEEEEAN o [ RS HRAT I AT PR A
Custodian China Construction Bank
HE&ELEH R Wi
Fund manager Molly Meng, Judy Ju
VSR L R v [F - R AR (BLED
Benchmark 7 day call deposit (after tax)

BIKHBEH o) * AZ/A-share 0.01
B2%/B-share 5,000,000
Minimum subscription amount (RMB) *
BARERGE () A/A-share 0.01
B2%/B-share 100

Minimum redemption amount (units)

BHEBRE (BF) 0.15%
Management fees per year
RERR (8446 0.05%

Custodian fees per year

WERERE (FF

Distribution fees per year

A2 /A-share 0.25%
B2%/B-share 0.01%

HRESBET (D) AZ:/A-share

Fund holding (units) 27,752,955.04

B2%/B-share

356,350,830.67

HIR PR AIR (R 14
Weighted average maturity in days

AR FHRARFSEL (R) 14

Weighted average life in days

*UAEIE S AP G N BAE T — A IFIH, AREE G B
ANEL NG B, s R, R
F 3 42 43 A7 43 3% 515,000,000 63 F) . B AR 3G AT
JNBRIE G B N WA G A7 S0 9 AR A —
ANTEBCH , BREFFA Al i I8 o] s H o 7 UM 3 1Y
Fe 1y #i>F5,000,0001, RV HBAEFFA AR 9AZK.
*A-share investors who hold 5,000,000 units or more, will
be changed to B-share investors; B-share investors who
hold the units less than 5,000,000, will be automatically
changed to A-share investors.

2022-12-31

2 & BE 4143 i — %2 F= 355 / Portfolio Analysis Breakdown - Asset allocation
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Bank deposits and reserves
SN IR Gl 7
Repos

BRI
Financial Bonds
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NCD

L ENZ5e
Corporate Bonds

m [E {57
Government Bonds

A B
Other Assets*

34.8%

*HA AR BYGESE FAR . MU IEERES o

Other assets include receivable due from exchange and subscription receivable etc.

& Yt —RiT KFF 4525 /Portfolio Analysis Breakdown — Top 10 Bonds holdings

%3] R £ mama Do oA HE
Instrument Code Name Amortized Value >
% of NAV
SphfR
Financial Bond 220201 22FEFF01 20,404,649.59 5.31
B FE 2236V ERTT
NCD 112210011 CDo11 19,985,565.25 5.20
B FE 22FRiRIT
NCD 112296979 D064 19,983,769.61 5.20
5% 229959 22N5B E fR=59 19,978,478.56 5.20
Government Bond = PEeme :
Bl fFE 22 @RIT
NCD 112206041 CD041 19,957,845.67 5.20
8| A
Corporaie Bond 042280089 22FEHCP0O01 10,154,077.85 2.64
SphfR .
Financial Bond 220401 224k %01 10,152,814.53 2.64
8| A -
Corporaie Bond 012282405 22F#JLSCPO10  10,071,630.27 2.62
A5 012283158 22 TSCPO10  10,040,850.82 2.61
Corporate Bond e ’
EhlEa 2FL4RT
NCD 112211006 CD00% 9,993,116.04 2.60
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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.



