2024

2024 12 31

2025 3 28



2024

1.1

2024

1

1

§1

2024

12

31

61

2025

3

26



2024

1.2
5 2
L L e e e e e eaeeeaa e 2
L e e e e e eaeaaeaaaaaaan 3
8 2 e iaeeeeeesaasssssseseassssessssassseeseeesanaannnnn 5
0t 5
20 5
/2 5
2 e e e eeeaeeeaaeaaaaaan 6
7208 6
2 6
1t 6
B e e e e e 6
1 2 8
5 8
O 8
4.2 e 11
. 11
4.4 e 12
< 12
O 12
O 13
< 13
4.9 e 14
£ 14
0 14
S.2 14
5.3 e 14
£ 14
L 14
0.2 e e e e e 14
L 16
720 16
722 17
72 19
T e e e e e e e e 21
8 8 e aeeeaaeeeaeeeemeaeeaaaa- 46



2024

0 46
. 47
8.3 e 47
7 50
705 52
8.6 e 52
8.7 . 52
8.8 52
8.9 e 52
7000 52
0 52
700 53
L5 2 53
0. L e 53
9.2 e 54
9.3 e 54
£ 0 54
L0 54
e 54
I 54
I 54
N 54
5 54
I 55
e 55
e 57
8 12 e e eesseeaaasssassasaseamasmeaanan- 60
12.1 20% e 60
12 2 e aae e 60
L5 X 61
I 61
I 61
I 61






2024




2024

61



2024

3.2.3

T 1E BT P iR S A 49 SR S T WY S S 5 el S Ml S HO AR K S i SR e 3 L B

49. 00%
42. 00%
35. 00%
28.00%
21.00%
14. 00%

7. 00%

0. 00%
—=7.00%
—14. 00%

—-21. 00%

2020

2021

2022 2023 2024

| KA R /N B S S K w KA B b /N B S U M i 2 |

3.3
4.1
4.1.1
31.21%
2024 12 31
100
(LOF)

15.15%

4.54%

§4

2003 63

44 .55%

4 _55%

86

1.65

(LOF)



2024

300

87

FOF

90

LOF

500

FOF

1000

61

FOF

50

30

120

30

60

FOF



2024

180 180

4.1.2
2010 7
100
LOF
LOF
LOF
2015 3
- 14
14
50 300
1000
LOF

50

1000
1
2

10 61




2024

4.2

4.3
4.3.1

51

11

61



2024

4.3.2

12 61



2024

4.7

4.8

13

61



2024

4.9

5.1

5.2

5.3
2024

6.1

§5

§6

( ) (25) P02238

6.2

2024 12 31

2024 12 31

2024

2024

14 61




2024

2024

€y

&)

15 61




2024



2024

7.4.7.5 - -
7.4.7.6 - -
7.4.7.7 - -
352,046.10 17,245,098.64
22,447.41 39,039.29
7.4.7.8 - -
208,622,840.23 509,135,499.60
2024 12 31 2023 12 31
7.4.7.3 - -
50,735.42 6,332,427.22
338,403.65 16,285,087.54
214,424.77 528,650.48
35,737.48 88,108.44
7.4.7.9 1,037,351.98 1,675,639.60
1,676,653.30 24,909,913.28
7.4.7.10 153,439,083.68 384,744,705.53
7.4.7.11 - -
7.4.7.12 53,507,103.25 99,480,880.79
206,946,186.93 484,225,586.32
208,622,840.23 509,135,499.60
2024 12 31 1.349 153,439,083.68
7.2
2024 1 1 2024 12 31

17

61




2024

2024 1 1 2024 1 1 2023
12 31 12 31
-178,007.48 -18,825,717.16
47,107.08 160,311.51
7.4.7.13 47,107.08 160,311.51
-3,812,925.26 -81,915,630.00
7.4.7.14 -12,439,298.21 -96,325,180.25
7.4.7.15 314,001.32 499,222.94
7.4.7.16 - -
7.4.7.17 - -
4.7.18 - -
4.7.19 8,312,371.63 13,910,327.31
7.4.7.20 3,339,036.41 62,265,644.12
7.4.7.21 248,774.29 663,957.21
4,796,947.44 11,015,675.37
7.4.10.2.1 3,930,274.77 9,241,685.11
2 7.4.10.2.2 655,045.83 1,540,280.88
3 - -
4 - -
5 - -
7.4.7.22 - -
7.4.7.23 211,626.84 233,709.38

-4,974,954 .92

-29,841,392.53

18 61




2024

-4,974,954.92

-29,841,392.53

-4,974,954.92

-29,841,392.53

7.3
2024 1 1 2024 12 31
2024 1 1 2024 12 31

384,744,705.53 99,480,880.79 484,225,586.32
384,744,705.53 99,480,880.79 484,225,586.32
‘o -231,305,621.85 -45,973,777.54 | -277,279,399.39
- -4,974,954 .92 -4,974,954 .92
-231,305,621.85 -40,998,822.62 | -272,304,444.47

1.
13,491,086.29 3,041,548.10 16,532,634.39

2.
-244,796,708.14 -44,040,370.72 | -288,837,078.86

19

61




2024

153,439,083.68

53,507,103.25

206,946,186.93

2023

1

1

2023 12 31

526,758,500.63

20

61

157,339,514.72

684,098,015.35




2024

7.4
7.4.1

7.4.2

80%

")
[2014]1360
869,346,402.40

2005 2 4

(
(
80%-95%
)
700
700 X 750+

21 61

S5%-20%

S%

x 25%



2024

7.4.3

2024 12 31 2024

7.4.4
7.4.4.1

71.4.4.2

7.4.4.3
€y

&)

7.4.4.4

22 61



2024

12

12

7.4.4.5

23 61



2024

€y

&)

®

7.4.4.6

7.4.4.7

24

61



2024

7.4.4.8

7.4.4.9 /()
€y

&)

®

25 61



2024

©)

®)

7.4.4.10
1.50%

2023 8 28
1.50% 1.20%
0.25%
2023 8 28

0.25% 0.20%

7.4.4.11
(€D 6
30% 3

&)

®

)
®)
7.4.4.12

7.4.4.13

@
&)

26 61



2024

®

7.4.4.14

@

C ) ( [2017]16 )

&)

[2017]13 ) (AMAC)

[2013]13 )

® <

[2022]566 )

7.4.5
7.4.5.1

7.4.5.2

7.4.5.3

7.4.6
[2008]1

[2012]85

27 61



2024

[2015]101
[2016]36 [2016]46

2019 78

[2021]33 [2024]8
[2016]140
[2017]2
[2017]56

[2017]90 [2023]39

€Y) ( )
2018 1 1
3%

&)

®

1 1 (1) 50%

50Y%
20%
) A 0.10% C )
2023 8 28 0.05% « )

®)

7.4.7
71.4.7.1

28 61



2024

2024 12 31 2023 12 31
279,876.34 15,725,121.90
279,831.78 15,722,151.68

44 .56

2,970.22

1-3

29 61




2024

30

61



2024

9,300.00 9,300.00
50,000.00 70,000.00
120,000.00 120,000.00
1,037,351.98 1,675,639.60
7.4.7.10
2024 1 1 2024 12 31
384,744,705.53 384,744,705.53
13,491,086.29 13,491,086.29
“ ~244.,796,708.14 -244.,796,708.14
/ - -
/ - -
153,439,083.68 153,439,083.68
) )
7.4.7.11
7.4.7.12
71,557,216.36 | 27,923,664.43 99,480,880.79
71,557,216.36 | 27,923,664.43 99,480,880.79
-8,313,991.33 |  3,339,036.41 ~4,974,954.92
-13,457,946.96 | -27,540,875.66 |  -40,998,822.62
1,298,977.19 | 1,742,570.91 3,041,548.10
-14,756,924.15 | -29,283,446.57 -44.,040,370.72
49,785,278.07 | 3,721,825.18 53,507,103.25
7.4.7.13
2024 1 1 2024 12 31 2023 1 1 2023
12 31

31 61




2024

23,681.22 63,772.82
2,640.34 10,151.68
47,107.08 160,311.51
7.4.7.14
71.4.7.14.1
2024 1 1 2024 2023 1 1 2023 12
12 31 31
2,295,331,766.19 4,290,503,575.40
2,303,786,854.19 4,377,298,991.23
3,984,210.21 9,529,764.42
-12,439,298.21 -96,325,180.25
7.4.7.15
7.4.7.15.1
2024 1 1 2023 1 1 2023 12 31
2024 12 31
344,098.17 470,719.83
-30,096.85 28,503.11
314,001.32 499,222.94
7.4.7.15.2
2024 1 1 2024 12 31 2023 1 1 2023 12 31

43,033,075.86

83,068,854.87

42,252,480.85

81,564,974.89

810,691.86

1,475,376.87

-30,096.85

28,503.11

32 61




2024

7.4.7.16.

71.4.7.17

71.4.7.17.

7.4.7.18

7.4.7.19
2024 1 1 2024 12 2023 1 2023 12
31 31
8,312,371.63 13,910,327.31
8,312,371.63 13,910,327.31
71.4.7.20
2024 1 1 2024 2023 1 1 2023
12 31 12 31
1. 3,339,036.41 62,265,644.12
3,346,810.88 62,183,237.23
-7,774.47 82,406.89

33 61




2024



2024

7.4.8.2
7.4.9
(
")
( ")
")
")
")
(
")
( ")
7.4.10
7.4.10.1
7.4.10.1.1
2024 1 1 2024 12
2023 1 1 2023 12 31
31
%
%
806,778,863.53 18.61 | 309,916,162.66 3.68
7.4.10.1.2

2024 1 1 2024 12

2023 1 1 2023 12 31
31

%

35 61




2024

7.4.10.1.3
7.4.10.1.4
7.4.10.1.5
2024 1 1 2024 12 31
% %
592,035.80 23.14 159,209.56 18.56
2023 1 1 2023 12 31
% %
285,369.98 5.22 285,369.98 19.87
1
2
2024 7 1
7.4.10.2
7.4.10.2.1
2024 1 1 2024 12| 2023 1 1 2023
31 12 31
3,930,274.77 9,241,685.11
1,064,355.09 2,001,597.84
2,865,919.68 7,240,087.27
1

36 61



2024

2023 8 28 1.50% 1.20%
2 X /
7.4.10.2.2
2024 1 1 2024 1212023 1 1 2023
31 12 31
655,045.83 1,540,280.88

37

61




2024



2024

2024

301586 8 18.09 | 53.14) 215| 3,889.35 | 11,425.10
21
2024

603285 6 18.65 | 22.61 129 2,405.85 | 2,916.69
28

7.4.12.2

7.4.12.3

7.4.12.3.1

7.4.12.3.2

7.4.12.4

7.4.13

39

61




2024

7.4.13.2

10%

10%

7.4.13.2.1

2024 12 31 2023 12 31

A-1 - -

A-1 . -

10,891,621.48 17,126,407.89

10,891,621.48 17,126,407.89

7.4.13.2.2

7.4.13.2.3

7.4.13.2.4

7.4.13.2.5

7.4.13.2.6

7.4.13.3

40 61



2024

7.4.13.3.1
7.4.13.4
7.4.13.4.1
7.4.13.4.1.1
6 6 -1 1-5
2024 12 31
279,876.34 - - - 279,876.34
939,590.33 - - - 939,590.33
111,008.75 - - - 111,008.75
1,620,214.36(9,271,407.12 -196,026,249.82/206,917,871.30
- - - 22,447.41 22,447 .41
- - - 352,046.10 352,046.10

2,950,689.789,271,407.12

196,400,743.33

208,622,840.23

41

61



2024

338,403.

65

338,403.

65

214,424.

77

214,424.

7

35,737.

48

35,737

.48

50,735.

42

50,735

.42

1,037,351.

98

1,037,351.

98

1,676,653.

30

1,676,653

30

2,950,689.78

9,271,407.12

194,724,090.

03

206,946,186.

93

2023

12

31

6

6 -1

1-5

15,725,121.90

15,725,121.

90

2,622,873.72

2,622,873.

72

210,218.48

210,218

.48

17,126,407.89

456,166,739.

68

473,293,147.

57

39,039.

29

39,039.

29

17,245,098.

64

17,245,098.

64

35,684,621.99

42

61

473,450,877.

61

509,135,499.

60



2024

7.4.13.4.3

VaR (Value at Risk)

12 31

7.4.13.4.3.1

2024 12 31

43

%

61

2023 12 31

%



2024

VaR

44 61



2024

- 126,225.47 126,225._47
- 10,194.20 10,194.20
/ - - -
- 111,248.29 111,248.29
- 3,460.91 3,460.91
- 3,460.91 3,460.91
- 28,632.29 28,632.29
- 18,438.09 18,438.09
2023 1 1 2023 12 3
- 1,049,921.73 1,049,921.73
- 130,012.07 130,012.07
/ - - -
- 1,274,310.44 1,274,310.44
- 220,602.11 220,602.11
- 220,602.11 220,602.11
- 126,225.47 126,225.47
- -3,786.60 -3,786.60
7.4.14.2. 3.2
45 61




2024

/
35.21% -
28,632.29
76.55%
/
19.69%-
126,225.47
219.88%
7.4.14.3
7.4.14.4
7.4.15
§8
8.1
%
1 196,026,249.82 93.96
196,026,249.82 93.96
2 - -
3 10,891,621.48 5.22
10,891,621.48 5.22
7

46

61




2024

8.2
8.2.1

47

61

2,942,741.20

%



2024

8 600428 428,100 3,125,130.00 1.51
9 688200 29,800 3,114,100.00 1.50
10 600718 288,800 3,110,376.00 1.50
11 600096 138,800 3,095,240.00 1.50
12 002245 288,800 3,087,272.00 1.49
13 002273 138,800 3,084,136.00 1.49
14 300777 108,800 3,077,952.00 1.49
15 601717 236,900 3,074,962.00 1.49
16 300684 135,800 3,045,994 .00 1.47
17 603697 298,740 3,041,173.20 1.47
18 600352 293,800 3,023,202.00 1.46
19 300360 180,000 3,018,600.00 1.46
20 688131 84,535 3,017,899.50 1.46
21 600583 549,700 3,006,859.00 1.45
22 002615 377,700 3,002,715.00 1.45
23 688550 95,857 2,999,365.53 1.45
24 000039 385,000 2,991,450.00 1.45
25 600420 250,500 2,990,970.00 1.45
26 002534 268,800 2,986,368.00 1.44
27 002202 288,800 2,983,304.00 1.44
28 688372 50,800 2,972,816.00 1.44
29 600210 448,800 2,966,568.00 1.43
30 600216 186,800 2,962,648.00 1.43
31 300054 113,800 2,961,076.00 1.43
32 601179 389,800 2,958,582.00 1.43
33 001206 178,828 2,956,026.84 1.43
34 603408 235,800 2,954,574.00 1.43
35 688019 21,200 2,954,432.00 1.43
36 603995 161,500 2,953,835.00 1.43
37 300761 151,220 2,942,741.20 1.42
38 300207 131,800 2,940,458.00 1.42
39 300623 85,800 2,930,928.00 1.42
40 002376 448,300 2,922,916.00 1.41
41 300002 252,000 2,920,680.00 1.41
42 603162 316,600 2,912,720.00 1.41
43 002550 468,800 2,906,560.00 1.40
44 002845 191,200 2,898,592.00 1.40
45 002967 176,200 2,889,680.00 1.40
46 688508 66,823 2,871,384.31 1.39
47 300232 417,900 2,870,973.00 1.39
48 300088 438,800 2,869,752.00 1.39
49 300529 97,800 2,869,452.00 1.39
50 300674 146,800 2,865,536.00 1.38

48

61




2024

51 688232 98,840 2,865,371.60 1.38
52 601168 178,000 2,860,460.00 1.38
53 300573 40,800 2,847,024.00 1.38
54 002987 198,800 2,828,924.00 1.37
55 300682 231,800 2,827,960.00 1.37
56 002073 338,800 2,798,488.00 1.35
57 688658 188,800 2,720,608.00 1.31
58 601399 782,400 2,409,792.00 1.16
59 600143 268,800 2,322,432.00 1.12
60 002423 168,800 2,260,232.00 1.09
61 300508 75,800 2,050,390.00 0.99
62 600827 178,800 1,954,284.00 0.94
63 688772 118,800 1,910,304.00 0.92
64 603929 68,800 1,907,824.00 0.92
65 002083 388,800 1,901,232.00 0.92
66 300610 157,900 1,579,000.00 0.76
67 603890 108,800 1,278,400.00 0.62
68 002984 51,800 1,277,388.00 0.62
69 601966 68,819 1,241,494.76 0.60
70 000423 16,500 1,034,880.00 0.50
71 600299 68,800 863,440.00 0.42
72 603317 58,800 784,392.00 0.38
73 300570 6,800 494,360.00 0.24
74 002128 23,800 466,004.00 0.23
75 301571 350 14,290.50 0.01
76 301586 215 11,425.10 0.01
77 001378 205 4,698.60 0.00
78 603381 147 3,222.24 0.00
79 603273 178 2,940.56 0.00
80 603285 129 2,916.69 0.00
81 603276 174 2,373.36 0.00
82 600694 60 1,582.20 0.00
83 301042 37 1,331.63 0.00
84 301525 1 59.60 0.00
85 301033 1 42.05 0.00
86 300908 1 30.74 0.00
87 301210 1 30.73 0.00
88 301370 2 21.60 0.00
89 001287 1 20.31 0.00
90 301518 1 16.07 0.00
91 603898 1 9.40 0.00

49

61




2024

8.4
8.4.1 2% 20
D)
600420 18,857,697.95 3.89
600066 17,210,204.35 3.55
3 002635 16,

50 61




2024

4 002635 17,104,177.00 3.53
5 002588 17,100,567.00 3.53
6 688776 16,508,702.33 3.41
7 600820 15,724,149.00 3.25
8 600420 15,586,113.00 3.22
9 002322 15,368,129.65 3.17
10 000404 15,275,998.00 3.15
11 600737 14,136,189.00 2.92
12 300724 13,880,725.00 2.87
13 688018 13,872,287.48 2.86
14 603507 13,535,320.00 2.80
15 600114 13,187,940.00 2.72
16 000528 12,935,452.70 2.67
17 601717 12,893,643.00 2.66
18 688569 12,644,496.29 2.61
19 300532 12,461,488.04 2.57
20 300115 12,425,944 .42 2.57
21 300100 12,420,943.00 2.57
22 002159 12,141,811.00 2.51
23 300218 12,117,354.00 2.50
24 002683 12,062,460.00 2.49
25 300743 11,601,564.00 2.40
26 603283 11,545,772.00 2.38
27 300529 11,499,883.44 2.37
28 600502 11,391,486.00 2.35
29 300457 11,364,405.00 2.35
30 002912 11,216,627.32 2.32
31 603258 11,205,256.00 2.31
32 002845 11,203,015.00 2.31
33 600312 11,027,209.00 2.28
34 002533 10,981,868.00 2.27
35 002970 10,882,108.00 2.25
36 600409 10,581,554.13 2.19
37 603337 10,543,999.81 2.18
38 600548 10,511,808.00 2.17
39 002171 10,459,435.00 2.16
40 688208 10,189,085.74 2.10
41 688258 10,115,537.13 2.09
42 300207 10,040,205.00 2.07
43 603688 9,838,070.00 2.03

51 61




2024

8.4.3

2,040,299,553.45

2,295,331,766.19
8.5

%

10,891,621.48 5.26

4 - -

5 - -

6 - -

7 - -

8 - -

9 - -

10 10,891,621.48 5.26
8.6

%

1 019749 24 15 92,000 9,271,407.12 4.48

2 019740 24 09 16,000 1,620,214.36 0.78
8.7
8.8

52

61




2024



2024

9.2
%

709,717.70 0.46

9.3
10~50
10~50
§ 10

2005 2 4 869,346,402.40

384,744,705.53

13,491,086.29

244,796,708.14

153,439,083.68

§11
11.1
11.2
11.2.1
11.2.2

11.3
11.4
11.5

50,000.00

54

61




2024

11.6
11.6.1

11.6.2

11.7
11.7.1

(%) (%)
1 927,585,378.13 21.40 457,336.96 17.87
2 806,778,863.53 18.61 592,035.80 23.14
1 716,102,842.26 16.52 390,923.18 15.28
2 482,218,494.29 11.12 280,717.91 10.97
1 296,532,007.30 6.84 157,948.28 6.17
1 274,581,710.39 6.33 125,181.60 4.89
1 221,188,393.86 5.10 185,520.89 7.25
1 220,517,853.80 5.09 102,740.52 4.02
1 211,322,278.21 4.87 168,750.08 6.60
1 178,596,557.44 4.12 97,497.61 3.81
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - -
55 61




2024



2024

57

61




2024

8 2024-4-1
2024
9 1 2024-4-22
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 1 2024-6-28
2024
18 ’ 2024-7-19
19 2024-7-19
2024
20 2024-7-20

58

61




2024

21 2024-8-15
22 2024-8-29
2024
23 2024-8-30
24 2024-8-30
2024
25 2024-9-11
26 2024-9-25
27 2024-10-11
2024
28 5 2024-10-25
29 2024-10-25
2024
30 2024-10-28
31 2024-10-29
32 2024-11-6
33 2024-11-7

59 61




2024

34 2024-11-19
35 2024-11-19
36 2024-12-4
37 2024-12-20
§ 12
12.1 20%
20%
%
2024 1 1
130,035,3 130,035,3
2024 0.00 0.00 | 0.00
61.45 61.45
10 8
1
2
3
12.2
60 61




2024

13.1

13.2

13.3

§ 13

https://www.cxfund.com.cn

61

61

2025

3

28



