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2.1

§2

519993

519993

519992

2006 11 9

362,532,772.91

47
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2.4
www . cxfund.com.cn
68 38
2
2.5
17
8§83
3.1
3.1.1 (2024 1 1 -2024 6 30 )
-14,281,103.10
-6,491,760.31
-0.0180
-2.45%
-2.19%
3.1.2 (2024 6 30 )
-95,628,653.25
-0.2638
266,904,119.66
0.7362
3.1.3 (2024 6 30 )
228.40%
1
2
3
3.2
3.2.1
-0.15% 1.12% -2.12% 0.34% 1.97% 0.78%
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-1.59% 1.08% -0.90% 0.53% | -0.69% 0.55%
-2.19% 1.40% 1.90% 0.63% | -4.09% 0.77%
-12.36% 1.17% -5.32% 0.61% | -7.04% 0.56%
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2024

2024 Al

4.4.2
2024 6 30 0.7362

-2.19%
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6.1

2024

§ 6

6

30

2024 6 30 2023 12 31
56,776,474.58 4,088,611.12
1,316,805.66 1,332,177.44
317,095.49 238,134.70

214,416,342.81

271,033,748.16

200,502,416.37

255,947,136.24

13,913,926.44

15,086,611.92

1,565,097.07

3,918.99

272,826,750.49

278,261,687.48

2024 6 30

2023 12 31

4,033,317.98

2,102,503.43

41,955.65

99,819.72

12

47
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265,078.95 283,213.06
44,179.83 47,202.20
6.4.7.9 1,538,098.42 1,666,263.47
5,922,630.83 4,199,001.88
6.4.7.10 362,532,772.91 364,103,682.78
6.4.7.11 - -
6.4.7.12 -95,628,653.25 -90,040,997.18
266,904,119.66 274,062,685.60
272,826,750.49 278,261,687.48
2024 6 30 0.7362 362,532,772.91
6.2
2024 1 1 2024 6 30
2024 1 1 2024 | 2023 1 1 2023
6 30 6 30
-4,558,739.38 -20,761,084.52
1. 41,531.43 25,083.43
6.4.7.13 41,531.43 25,083.43
2- b ”
-12,390,264.07 -32,664,009.34
6.4.7.14 -15,144,247.06 -34,786,874.84
6.4.7.15 130,507.94 188,630.67
6.4.7.16 - -
6.4.7.17 - -
6.4.7.18 - -
6.4.7.19 2,623,475.05 1,934,234.83

13 47
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3.
. 6.4.7.20 7,789,342.79 11,875,487.53
4- 113 _ll
5- 113 _ll
6.4.7.21 650.47 2,353.86
1,933,020.93 3,140,895.33
1 6.4.10.2.1 1,576,569.00 2,612,095.08
2 6.4.10.2.2 262,761.57 435,349.23
3 - -
4 - _
5 - -
6.4.7.22 _ _
- 3.46
6.4.7.23 93,690.36 93,447.56
o -6,491,760.31 -23,901,979.85
) -6,491,760.31 -23,901,979.85
-6,491,760.31 -23,901,979.85
6.3
2024 1 1 2024 6
2024 1 2024 6

364,103,682.78

- | -90,040,997.18

274,062,685.60

47
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364,103,682.78

-90,040,997.18

274,062,685.60

-1,570,909.87

-5,587,656.07

-7,158,565.94

-6,491,760.31

-6,491,760.31

-1,570,909.87

904,104.24

-666,805.63

13,135,165.94

-3,442,895.28

9,692,270.66

-14,706,075.81

4,346,999.52

-10,359,076.29

362,532,772.91

-95,628,653.25

266,904,119.66

2023 6 30

383,924,004.73

-37,663,917.51

346,260,087.22

383,924,004.73

-37,663,917.51

346,260,087.22

-903,525.15

-23,609,567.34

-24,513,092.49
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-23,901,979.85

-23,901,979.85

-903,525.15 292,412.51 -611,112.64
1.
12,058,002.64 -899,798.86 11,158,203.78
2.
-12,961,527.79 1,192,211.37 -11,769,316.42
383,020,479.58 -61,273,484.85 321,746,994.73
6.1 6.4
6.4
6.4.1

580,617,102.63
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[2016]140

[2023]39
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2019 78
[2015]101
[2016]36
[2016]46
[2017]56
[2017]90
)
2018 1 1
3%
1 (1 )
1 1 (1) 50%
20%
A 0.10% «C )
2023 8 28 0.05%
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56,776,474.58

6.4.7.2
2024 6 30
190,882,040.44 - | 200,502,416.37 9,620,375.93
13,638,487.00 211,186.44 | 13,913,926.44 64,253.00
13,638,487.00 211,186.44 | 13,913,926.44 64,253.00
204,520,527 .44 211,186.44 | 214,416,342.81 9,684,628.93
6.4.7.3 /
6.4.7.3.1 /
/
6.4.7.4
6.4.7.4.1
6.4.7.4.2
6.4.7.5
6.4.7.5.1
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6.4.7.6
6.4.7.6.1
6.4.7.7
6.4.7.7.1
6.4.7.8
6.4.7.9
2024 6 30
0.10
1,107,991.96
1,107,991.96
4,500.00
24,863.02
399,672.34
1,071.00
1,538,098.42
2024 6 30
364,103,682.78 364,103,682.78
13,135,165.94 13,135,165.94
-14,706,075.81 -14,706,075.81
362,532,772.91 362,532,772.
) )

20 47
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6.4.7.11

6.4.7.12

27,405,136.28

-117,446,133.46

-90,040,997.18
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2024 1 1 2024 6
30
118,677.94
11,830.00
130,507.94
6.4.7.15.2
2024 1 1 2024 6 30
1,327,613.42
1,294,670.00
21,113.42
11,830.00
6.4.7.15.
6.4.7.15.
6.4.7.16
6.4.7.16.
6.4.7.17
6.4.7.17.
6.4.7.18
6.4.7.18.
6.4.7.18.
6.4.7.19
2024 1 1 2024 6 30
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2,623,475.05
2,623,475.05
6.4.7.20
2024 1 1 2024 6 30
1. 7,789,342.79
7,764,922.79
24,420.00
2. -
3. -
7,789,342.79
6.4.7.21
2024 1 1 2024 6 30
650.47
650.47
25% 7
6.4.7.22
6.4.7.23
2024 1 1 2024 6 30
24,863.02
59,672.34
9,000.00
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155.00

93,

690.36

6.4.8
6.4.8.1

6.4.8.2

6.4.9
6.4.9.1

6.4.9.2

6.4.10
6.4.10.1
6.4.10.1.1

2024 1 1
30

2024 6

2023 1 1

2023 6 30

%

%

391,777,307.20

15.63

950,414,771.80

54.25

6.4.10.1.2

6.4.10.1.3

6.4.10.1.4

24 47
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6.4.10.1.5
2024 1 1 2024 6 30
% %
370,584.10 16.32 - -
2023 1 1 2023 6 30
% %
885,121.51 60.59 518,569.24 61.97
6.4.10.2
6.4.10.2.1
2024 1 1 2024 6 | 2023 1 1 2023
30 6 30
1,576,569.00 2,612,095.08
435,103.16 697,287.47
1,141,465.84 1,914,807.61
1
2023 8 28 1.50% 1.20%
X
2 X /
6.4.10.2.2
2024 1 1 2024 6 [ 2023 1 1 2023
30 6 30
262,761.57 435,349.23
1
2023 8 28 0.25% 0.20%

25 47
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2 X /
6.4.10.3 (
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 2023 1 1 2023
30 6 30
2006 11
9
675,456.32 460,529.66
/ 0.00 214,926.66
0.00 0.00
/
0.00 0.00
675,456.32 675,456.32
0.19% 0.18%
6.4.10.5.2

26 47
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6.4.10.6
2024 1 1 2024 6 30
2023 1 1 2023 6 30
56,776,474.58 24,524.92 12,339,427.36 13,987.02
2024 6 30
“ ! 2023 6 30
6.4.10.7
6.4.10.8
6.4.11
6.4.12 2024 6 30
6.4.12.1 /
6.4.12.1.1
2024
001379 1 6 16.98 | 13.48 185 3,141.30 | 2,493.80 -
11
2024 126
603285 6 18.65 | 18.65 1,287 24,002.55 | 24,002.55 -
28
2024
603344 3 6 19.18 | 22.66 151 2,896.18 | 3,421.66 -
13
2024
603381 6 6 23.35| 25.13] 112 2,615.20 | 2,814.56 -
19

27

47
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6.4.

6.4.

6.4.

6.4.
6.4.

6.4.
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12.3.1
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12.4

13
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29 47

10%
10%
6.4.13.2.1
2024 6 30 2023 12 31
A-1 - -
A-1 - -
13,913,926.44 13,771,690.41
13,913,926.44 13,771,690.41
6.4.13.2.2
6.4.13.2.3
6.4.13.2.4
2024 6 30 2023 12 31
AAA - -
AAA - -
- 1,314,921.51
- 1,314,921.51
6.4.13.2.5
6.4.13.2.6
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6.4.13.3

6.4.13.3.1

6.4.13.4

6.4.13.4.1

6.4.13.4.1.1

2024 6 30

56,776,474.58

56,776,474.58

1,316,805.66

1,316,805.66

317,095.49

317,095.49

13,913,926.44

200,502,416.37

214,416,342 .81

30

47
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31.

95

31.

95

72,324,302.17

200,502,448.

32

272,826,750

.49

41,955.

65

41,955.

65

265,078.

95

265,078.

95

44,179.

83

44,179.

83

4,033,317.

98

4,033,317.

98

1,538,098

.42

1,538,098

.42

5,922,630.

83

5,922,630.

83

72,324,302.17

194,579,817

.49

266,904,119.

66

2023
31

12

1-5

4,088,611.12

4,088,611.

12

1,332,177.44

1,332,177

.44

238,134.70

238,134.

70

13,771,690.411,314,921.51

255,947,136.

24

271,033,748.

16

3,918.

99

3,918.

99

1,565,097.

07

1,565,097.

07

5,658,923.26

13,771,690.

411,314,921.51

257,516,152.

30

278,261,687

.48

99,819.

72

99,819.

72

283,213.

06

283,213.

06

47,202.

20

47,202.

20

2,102,503

.43

2,102,503

.43

1,666,263.

47

1,666,263.

47

4,199,001.

88

4,199,001.

88

5,658,923.26

13,771,690.411,314,921.51

253,317,150

.42

274,062,685.

60

6.4.13.4.1.2

31 47




2024

2023 12
2024 6 30
31

27 -2,742.43 -35,689.63

27 2,742.43 35,689.63
6.4.13.4.2
6.4.13.4.3

VaR (Value at Risk)
6 30
6.4.13.4.3.1
2024 30 2023 12 31
% %

200,502,416.37 75.12 255,947,136.24 93.39

13,913,926.44 5.21 15,086,611.92 5.50

214,416,342.81 80.33 271,033,748.16 98.89

32 47




2024

6.4.13.4.3.2
95%
2023 12
2024 6 30
31
VaR 3.51%(2023 12
-9,360,256.42 -9,881,791.89
31 VaR 3.61%)
VaR
95%
2023
6.4.14
6.4.14.1

33

47




2024

6.4.14.3
6.4.14.4
6.4.15
§7
7.1
%
1 200,502,416.37 73.49
200,502,416.37 73.49
13,913,926.44 5.10
13,913,926.44 5.10
4 - -
5 - -
6 - -
58,093,280.24 21.29
317,127.44 0.12
272,826,750.49 100.00
7.2
7.2.1
%
A - -
7,734,132.00 2.90

34

47




2024

C 175,374,606.17 65.71
D 13,527,560.00 5.07
E - -
F - -
G - -
H - -
I 3,866,118.20 1.45
J - -
K - -
L - -
M - -
N - -
0 - -
P - -
Q - -
R - -
S - -

200,502,416.37 75.12

7.2.2
7.3
%

1 300476 607,300 19,591,498.00 7.34
2 300308 135,380 18,666,194.40 6.99
3 300181 1,225,700 18,532,584.00 6.94
4 600150 334,900 13,633,779.00 5.11
5 600642 1,532,000 13,527,560.00 5.07
6 601567 334,300 11,700,500.00 4.38
7 000680 1,183,700 10,972,899.00 4.11
8 603699 633,600 10,847,232.00 4.06
9 000425 1,471,800 10,523,370.00 3.94
10 600114 715,000 10,288,850.00 3.85
11 601138 374,100 10,250,340.00 3.84
12 002273 465,200 7,899,096.00 2.96
13 688981 171,106 7,887,986.60 2.96

35

47




2024

19 002252 340,100 2,659,582.00 1.00
20 000338 163,500 2,655,240.00 0.99
21 605111 86,800 2,655,212.00 0.99
22 603381 1,111 30,786.56 0.01
23 603285 1,287 24,002.55 0.01
24 603344 151 3,421.66 0.00
25 001379 185 2,493.80 0.00
7.4
7.4. 2% 20
D)

1 600150 38,712,028.86 14.13
2 300476 30,217,607.00 11.03
3 300347 27,894,312.85 10.18
4 601567 27,060,200.00 9.87
5 688169 24,047,853.34 8.77
6 300308 22,982,714.35 8.39
7 688256 21,565,891.76 7.87
8 000858 20,659,991.00 7.54
9 601138 19,619,308.00 7.16
10 600642 17,386,382.11 6.34
11 601881 17,299,682.08 6.31
12 300181 17,150,883.00 6.26
13 688177 16,858,668.52 6.15
14 300394 16,371,884.72 5.97
15 300604 16,079,620.00 5.87
16 603699 15,825,286.00 5.77
17 688192 15,420,846.98 5.63
18 601989 15,332,105.00 5.59
19 600559 14,479,189.00 5.28
20 000521 14,066,588.19 5.13
21 688111 13,958,955.38 5.09
22 300049 13,551,568.00 4.94
23 603707 13,320,437.00 4.86
24 000625 12,713,028.96 4.64
25 603558 12,561,507.00 4.58
26 300765 12,249,299.00 4.47
27 603477 12,135,195.60 4.43
28 688301 12,054,373.57 4.40
29 603727 12,034,558.00 4.39
30 600085 11,317,496.00 4.13
31 601328 11,053,951.00 4.03
32 688981 11,004,504.23 4.02

36 47




2024

33 600600 10,870,993.00 3.97
34 601077 10,860,881.00 3.96
35 000100 TCL 10,857,956.00 3.96
36 603369 10,793,614.00 3.94
37 600114 10,733,853.00 3.92
38 002372 10,536,457.00 3.84
39 000425 10,461,855.00 3.82
40 000680 10,424,554.00 3.80
41 688351 10,346,584.64 3.78
42 688166 10,102,720.48 3.69
43 300502 10,024,925.00 3.66
44 002791 9,947,878.00 3.63

37 47




2024

76 600285 6,308,554.00 2.30
77 002156 5,757,827.00 2.10
78 603816 5,708,541.00 2.08
79 603612 5,683,703.00 2.07

38
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34 603558 11,470,465.00 4.19
35 603477 11,217,340.00 4.09
36 688351 11,093,580.11 4.05
37 603369 11,052,151.00 4.03
38 601328 10,838,451.10 3.95
39 601077 10,755,101.00 3.92
40 300406 10,747,936.00 3.92
41 600085 10,557,408.00 3.85
42 600600 10,281,690.00 3.75
43 601225 10,167,083.00 3.71
44 300482 10,003,646.95 3.65
45 300662 9,992,159.70 3.65
46 002372 9,941,672.24 3.63
47 300122 9,935,956.88 3.63
48 600809 9,851,706.80 3.59
49 002791 9,828,282.00 3.59
50 000100 TCL 9,818,432.64 3.58
51 600975 9,744,286.21 3.56
52 000651 9,728,037.00 3.55
53 9,569,049.00 3.49
54 001965 9,236,087.75 3.37
55 601601 9,163,385.00 3.34
56 600038 8,868,242.00 3.24
57 688166 8,715,984.47 3.18
58 600285 8,539,011.00

39 47







2024

1.7

7.8

7.9

317,095.49

31.95

OO0 |IN[oojO|d|WIN|F

317,127.44

7.12.4
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42
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10.2
10.2.1

10.2.2

10.3

10.4

10.5

10.6
10.6.1

10.6.2

10.7
10.7.1

237,519,954.64

43

47

" €]
2 1,205,002,184.10 48.06 | 1,139,815.74 50.21
2 391,777,307.20 15.63 370,584.10 16.32
1 341,828,082.14 13.63 254,968.56 11.23
1 331,107,020.55 13.21 280,082.10 12.34
1




2024

10.7.2

1998 29

2007 48

)

@)

(%)

1,306,500.00

100.00

44
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2024

10.8
1 2024-1-19
2023
2 2024-1-22
4
3 2024-1-22
2023
4 2024-2-6
5 2024-3-6
2023
6 2024-3-29
7 2024-3-29
2023
8 2024-4-1
2024
9 1 2024-4-22

45

47




2024

10 2024-4-22
2024
11 2024-6-15
12 2024-6-15
13 2024-6-20
14 2024-6-24
15 2024-6-25
16 2024-6-26
17 2024-6-28
§ 11
11.1 20%
20%
11.2
§ 12
12.1
1
2
3
4
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12.2

12.3
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