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MonthlyReport CIFM Tian Tian Bao Money Market Fund
X7/ Fund code AZ¢/A-share 000712 B2&/B-share 000713 2023-01-31

% H#R/Investment Objective Vv 5iRB-7 HEA K Z 2 /Fund performance - 7 day average annualized yield
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The fund aims to achieve a steady return above the
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benchmark through tight risk control and a high 2.50%

degree of liquidity. 2.00%
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76397 FULA (5397 F) M. T4 MR Tian Tian Bao MMF A-Share Tian Tian Bao MMF B-Share 7 day call deposit(after tax)
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The fund invests in financial instruments under the RFEEB

216%  2.16% 1.80% 1.74% 1.87%

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

rutions. includi . e TRBRFER (BE™)
institutions, including cash; call deposits; short-term 5 X . . N B
8 p 7 day call deposit(after fax™) 1.35% 1.35% 1.35% 1.35% 1.35%

financing note; bank deposits with maturity within 1
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year (includes); Certificate of Deposits with maturity *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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maturity within 1 year (includes); bond repos with **Refers to interest income tax on bank savings.

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 ||qU|d money BIPR 7 G P B I L (%)
WAM distribution (% of NAV)
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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

{RH5/ Fund code A3&/A-share 000712 B2&/B-share 000713 2023-01-31

415 B /Fund facts

0 & B4 43— 72355/ Portfolio Analysis Breakdown - Asset allocation

AR ;] 2014/11/25 .

Inception Date £.2% ’%Eﬁﬁ%kﬂ%ﬁ%ﬁ%
gﬁﬁ%‘)\ o [ Y AR AT T A A TR A ] Bank deposits and reserves
Custodian China Construction Bank SEOGEAE Al
Henwm TRk W Repos

Fund manager Molly Meng, Judy Ju Sl

NIE 2a e 23 FE RS (BUR) Financial Bonds
Benchmark 7 day call deposit (after tax) B2.0%  w it
BIKREEH o * AZ/A-share 0.01 NCD

B2%/B-share 5,000,000
Minimum subscription amount (RMB) *

BAREE G () AZ%/A-share 0.01

i
Corporate Bonds

BZ%/B-share 100 At e
Minimum redemption amount Cunits) Other Assets*
BERR (B 0.15%
Management fees per year SRS RGERTSR. SICR IR
EERE (BFE) 0.05% Other assets include receivable due from exchange and subscription receivable etc.

Custodian fees per year

HERFHE (B8F) AJ/A-share 0.25%

A FHY 1 — BT ARF & 535 /Portfolio Analysis Breakdown — Top 10 Bonds holdings

Distribution fees per year B2%/B-share 0.01%
%5 R £ Rama  Deanl
Instrument Code Name Amortized Value teBI (%)
BRESHH (B AZ/A-share % of NAV
Fund holding Cunits) 30,766,582.57 =N N
B /B share ”dkff 112206046 225‘5%2%” 19,989,650.03 6.41
281,275,060.31
BARTFHRAE (R 15 RuEs nazosoi0  PEERE 19989 412,40 6.41
Weighted average maturity in days
A THRAGES (R 15 £z 112316005 SLEBBT 49980 30579 6.40
Weighted average life in days NCD CD005
SR
I AT BN A R FT— TP A e 8% FinancialBond 210212 21EF12 [Ozteaiey S
ANERA . . SRR B AR 3, R S
F 3 4 173 41 42 1% %1 5,000,00043 9, B FHAZRREH AT+ Finor‘wlcicxlyéond 220401 229 %01 10,167,036.26 3.26
JONBRIE SN BFEA N ITE S A A7 81 P9 AT —
ANTFRCE , B AR L A 8k At 7 U R 1 b fR
T4 G T5,0000000, BB A KA. Corporate Bond 042280089 22EIRCPO0T  10,163,908.94 S
*A-share investors who hold 5,000,000 units or more, will S
be changed.to B-share investors; B-share investors-who CorporofemBond 012282344 22&45XSCP004 10,100,598.79 3.24
hold the units less than 5,000,000, will be automatically
changed to A-share investors. Al R o A
CoTEeEis Band 012284378 2273zi@SCP032  10,028,237.08 3.21
EIRIZ a1 22;THARIT
NCD 112214227 CD227 9,971,393.51 3.20
B 2204104  22REWHO4  9.961373.65 3.19

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.



