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17
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3.1.1 2024 2023 2022
2,555,771.08 12,211,341.83 -8,076,901.91
3,105,101.61 14,733,250.83 -16,393,291.52
0.0472 0.0227, -0.0643
4.31% 2.06% -5.23%
4.43% 2.94% -4.76%
3.1.2 2024 2023 2022
2,867,681.09 390,452.46 15,478,538.13
0.0445 0.0058 0.1023

71,676,741.58

71,601,890.70

173,325,098.16
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1.1115 1.0644 1.1450
.1.3 2024 2023 2022
48.83% 42.52% 38.45%
1
2
3
3.2
3.2.1
0.06% 0.30% 2.66% 0.20% -2.60% 0.10%
0.28% 0.23% 5.46% 0.17% -5.18% 0.06%
4.43% 0.20% 9.41% 0.14% -4.98% 0.06%
2.38% 0.19% 14.37% 0.12% | -11.99% 0.07%
20.01% 0.27% 26.70% 0.13% -6.69% 0.14%
48.83% 0.32% 45.90% 0.13% 2.93% 0.19%
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1,172,351.47 913,460.89
490,489.39 382,175.25
38,770.25 67,606.35
70,252,471.15 65,523,708.54
9,045,357.00 7,218,606.00
61,207,114.15 58,305,102.54
- 3,005,216.56
- 2,000,985.21
459.63 249.80
71,954,541.89 71,893,402.60
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7.4.7.10 64,485,274.81 67,269,444 .31

7.4.7.11 - -

7.4.7.12 7,191,466.77 4,332,446.39

71,676,741.58 71,601,890.70

71,954,541.89 71,893,402.60

2024 12 31 1.1115 64,485,274.81
7.2
2024 1 1 2024 12 31
2024 1 1 2024 | 2023 1 1 2023
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3,879,894.66 21,437,058.29
1. 19,924.49 1,122,40 1 45
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774,793.05 6,703,807.46
1 7.4.10.2.1 504,114.49 5,004,560.53
2 7.4.10.2.2 117,070.92 1,429,874.52
3 - -
4 _ -
5 13,210.52 15,080.92
13,210.52 15,080.92
7.4.7.22 - -
1,437.12 30,272.16
7.4.7.23 138,960.00 224,019.33
. 3,105,101.61 14,733,250.83
) 3,105,101.61 14,733,250.83
3,105,101.61 14,733,250.83

7.3

2024 1 1 2024 12 31
2024 1 2024 12

67,269,444 .31

4,332,446.39

71,601,890.70

67,269,444 .31

4,332,446.39

71,601,890.70

-2,784,169.50

2,859,020.38

74,850.88

3,105,101.61
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-2,784,169.50

-246,081.23

-3,030,250.73
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1,500,044 .45

150,689.49

1,650,733.94

-4,284,213.95

-396,770.72

-4,680,984.67

64,485,274.81

7,191,466.77

71,676,741.58

2023 1 1 2023 12 31
151,374,562.64 - 21,950,535.52 173,325,098.16
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39,342,955.78 506,476.39 | 40,441,976.39 592,544 .22
59,872,825.78 628,334.67 | 61,207,114.15 705,953.70
69,067,573.94 628,334.67 | 70,252,471.15 556,562.54
2023 12 31
7,286,114.43 - 7,218,606.00 -67,508.43
42,658,542.90 337,713.74 | 43,001,179.04 4,922.40
15,033,181.96 200,923.50 | 15,303,923.50 69,818.04
57,691,724.86 538,637.24 | 58,305,102.54 74,740.44
64,977,839.29 538,637.24 | 65,523,708.54 7,232.01
7.4.7.3
7.4.7.3.1 /
/
71.4.7.4
7.4.7.4.1
2024 12 31
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3,005,216.56 -
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1.4.7.7
7.4.7.7.1
7.4.7.8
7.4.7.9
31 2023 12 31
- 0.03
116,378.56 37,934.01
115,748.56 34,166.51
630.00 3,767.50
9,300.00 9,300.00
20,000.00 50,000.00
80,000.00 120,000.00
225,678.56 217,234.04
7.4.7.10
1 2024 31
67,269,444.31 67,269,444.31
1,500,044.45 1,500,044 .45
“ v -4,284,213.95 -4,284,213.95
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64,485,274.81

64,485,274.81

7.4.7.11
71.4.7.12

390,452.46 3,941,993.93 4,332,446.39

390,452.46 3,941,993.93 4,332,446.39

2,555,771.08 549,330.53 3,105,101.61

-78,542.45 -167,538.78 -246,081.23

49,678.48 101,011.01 150,689.49

-128,220.93 -268,549.79 -396,770.72

2,867,681.09 4,323,785.68 7,191,466.77
7.4.7.13

2024 1 1 2024 12 2023 1 1 2023 12
31 31

6,695.39 98,784.37

4,236.15 12,594.72

546.79 35,412.66

11,478.33 146,791.75
7.4.7.14

71.4.7.14.1 —_
2024 1 1 2024 12 2023 2023 12
31 31

157,674,029.76

319,986,818.13

157,418,329.96

324,208,298.48

255,522.83

694,446.21
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176.97 -4,915,926.56
7.4.7.15
7.4.7.15.1
2024 1 1 202412023 1 1 2023 12 31
12 31
1,573,223.47 19,000,660.81
1,470,844.04 1,958,487.95
3,044,067.51 20,959,148.76
7.4.7.15.2 —_

2024 1 1 2024 12 312023 1 1 2023 12 31
345,797,042.26 4,203,734,950.37
341,552,559.62 4,163,440,515.73

2,762,764.71 38,277,187.49
10,873.89 58,759.20
1,470,844.04 1,958,487.95
7.4.7.15.3 —_
71.4.7.15.4 —_
71.4.7.16
7.4.7.16.1
7.4.7.17

71.4.7.17.1
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7.4.7.18
7.4.7.18.1 —_
7.4.7.18.2 —_
7.4.7.19
2024 1 1 2024 12 | 2023 1 1 2023 12
31 31
265,362.55 676,812.73
265,362.55 676,812.73
71.4.7.20
2024 1 1 2024 12 | 2023 1 1 2023 12
31 31
1. 549,330.53 2,521,909.00
-81,882.73 895,015.41
631,213.26 1,626,893.59
2. - -
3. - -
549,330.53 2,521,909.00
71.4.7.21

2024 1 1 2024 12

2023 1 1 2023 12

31 31
977.12 997,983.84
55.49 75,008.54
1,032.61 1,072,992.38
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504,114.49 5,004,560.53
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H
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1
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1 1
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1,172,351.47
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7.4.13.2
10%
10%
7.4.13.2.1
2024 12 31 2023 12 31
A-1 - -
A-1 - -
4,031,046.58 15,584,239.73
4,031,046.58 15,584,239.73
7.4.13.2.2
7.4.13.2.3
7.4.13.2.4
2024 12 31 2023 12 31
AAA 35,155,191.15 20,786,327.86
ARA 3,037,467.37 7,079,810.42
18,983,409.05 14,854,724.53

60
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57,176,067.57 42,720,862.81

7.4.13.2.5

7.4.13.2.6

7.4.13.3

7.4.13.3.1

7.4.13.4

7.4.13.4.1
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7.4.13.4.1.1

2024
12

31

1-5

1,172,351.47 - - - - 1,172,351.47
490,489.39 - - - - 490,489.39
38,770.25 - - - - 38,770.25
10,404,849.18 7,903,129.95| 6,178,475.0836,720,659.949,045,357.0070, 252,471.15
- - - - 459.63 459.63
12,106,460.29 7,903,129.95 6,178,475.0836,720,659.949,045,816.6371,954,541.89
- - - | 42,358.89  42,358.89
- - - 4 9,076.90 9,076.90
- - - - 685.96 685.96
- - - -| 225,678.56] 225,678.56
- - - | 277,800.31 277,800.31
12,106,460.29 7,903,129.95| 6,178,475.0836,720,659.948,768,016.3271,676,741.58

2023 | 6 6 -1 1-5 5

12 31

913,460.89 - - - - 913,460.89
382,175.25 - - - - 382,175.25
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67,606.35

67,606.35

8,976,355.97

23,328,699.

05

16,317,869.44

9,682,178.08

7,218,606.00

65,523,708.54

3,005,216.56

3,005,216.56

249.80

249.80

2,000,985.21

2,000,985.21

13,344,815.02

23,328,699.

05

16,317,869.44

9,682,178.08

9,219,841.01

71,893,402.60
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27 787,251.22 439,792.12
7.4.13.4.2
7.4.13.4.3
VaR(ValueatRisk)
12 31
7.4.13.4.3.1
2024 31 2023 12 31
% %
9,045,357.00 12.62 7,218,606.00 10.08
61,207,114.15 85.39 58,305,102.54 81.43
70,252,471.15 98.01 65,523,708.54 91.51
7.4.13.4.3.2
95%
2023 12
2024 12 31

31

43 60




2024

VaR 0.50%(2023 12

-358,469.91 -177,299.66
31 VaR 0.25%)
VaR
95%
2023
7.4.14
7.4.14.1
7.4.14.2
7.4.14.2.1
2024 12 31 2023 12 31

18,148,401.88 12,099,183.67

52,104,069.27 53,424,524 .87

70,252,471.15 65,523,708.54
71.4.14.2.2
7.4.14.3

44 60




2024

71.4.14.4
7.4.15
7.4.15.1
7.4.15.2
§8
8.1
%
1 9,045,357.00 12.57
9,045,357.00 12.57
2 - -
3 61,207,114.15 85.06
61,207,114.15 85.06
7 1,662,840.86 2.31
8 39,229.88 0.05
9 71,954,541.89 100.00
8.2
8.2.1
%
A - -
B 436,540.00 0.61
C 4,895,914.00 6.83
D 601,060.00 0.84
E 470,000.00 0.66
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60




2024

F 211,804.00 0.30
G 317,030.00 0.44
H - -
I 249,384.00 0.35
J 1,392,650.00 1.94
K 54,390.00 0.08
L 84,360.00 0.12
M 193,820.00 0.27
N 70,860.00 0.10
0 - -
P - -
Q - -
R 67,545.00 0.09
S - -

9,045,357.00 12.62

8.2.2
8.3
%

1 601577 60,000 533,400.00 0.74
2 600900 16,000 472,800.00 0.66
3 601665 75,000 419,250.00 0.58
4 601668 50,000 300,000.00 0.42
5 688036 3,000 285,000.00 0.40
6 601088 6,000 260,880.00 0.36
7 301004 2,100 242,865.00 0.34
8 600901 40,000 208,800.00 0.29
9 601965 11,000 193,820.00 0.27
10 601077 30,000 181,500.00 0.25
11 002078 12,000 178,440.00 0.25
12 002595 3,500 175,665.00 0.25
13 000528 14,000 168,840.00 0.24
14 603129 1,000 157,070.00 0.22
15 603871 8,000 154,800.00 0.22
16 600585 6,000 142,680.00 0.20
17 002594 500 141,330.00 0.20
18 300360 8,000 134,160.00 0.19
19 300750 500 133,000.00 0.19
20 002946 9,000 130,590.00 0.18
21 002906 4,000 123,000.00 0.17
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22 002920 1,100 121,121.00 0.17
23 601899 8,000 120,960.00 0.17
24 603766 13,000 118,300.00 0.17
25 002371 300 117,300.00 0.16
26 600428 16,000 116,800.00 0.16
27 002001 5,000 109,850.00 0.15
28 002249 17,000 99,790.00 0.14
29 605333 3,000 97,890.00 0.14
30 603508 4,000 95,120.00 0.13
31 002028 1,300 94,510.00 0.13
32 600276 2,000 91,800.00 0.13
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65 600064 7,000 54,390.00 0.08
66 002831 2,000 54,200.00 0.08
67 000050 6,000 54,180.00 0.08
68 002029 8,000 52,320.00 0.07
69 688186 3,300 50,655.00 0.07
70 601336 1,000 49,700.00 0.07
71 300170 4,000 49,600.00 0.07
72 603039 ST 1,000 49,000.00 0.07
73 002970 1,000 47,630.00 0.07
74 000966 10,000 47,500.00 0.07
75 600029 7,000 45,430.00 0.06
76 002061 11,000 44,880.00 0.06
77 300674 2,200 42,944.00 0.06
78 603068 1,500 41,475.00 0.06
79 300508 1,500 40,575.00 0.06
80 600248 9,000 40,320.00 0.06
81 002731 4,000 37,560.00 0.05
82 603600 3,000 35,670.00 0.05
83 603681 2,000 25,780.00 0.04
84 605166 2,000 23,940.00 0.03
85 600710 2,500 23,250.00 0.03
86 600795 5,000 22,900.00 0.03
87 605286 700 21,112.00 0.03
88 600853 5,000 20,000.00 0.03
89 688300 300 19,320.00 0.03
8.4
8.4. 2% 20
D)

1 600900 3,501,433.00 4.89

2 601088 2,426,361.00 3.39

3 601077 2,331,697.00 3.26

4 600938 2,286,092.60 3.19

5 601985 2,044,670.00 2.86

6 600023 1,861,883.00 2.60

7 601899 1,846,296.00 2.58

8 600886 1,816,673.00 2.54

9 1,804,434.00 2.52
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15 688036 1,318,930.22 1.84
16 601001 1,316,053.00 1.84
17 605368 1,268,550.00 1.77
18 601009 1,227,905.00 1.71
19 601169 I
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2024

1 11,662,092.88 16.27
2 - -
3 32,249,310.36 44.99
3,159,696.72 4.41
4 - -
5 - -
6 8,192,666.03 11.43
7 9,103,044.88 12.70
8 - -
9 - -
10 61,207,114.15 85.39
8.6
%
24
1 232480003 01 50,000 5,279,024.59 7.37
24
2 232480020 01 50,000 5,205,369.86 7.26
22
3 092280134 04A 50,000 5,194,095.89 7.25
23
4 102380687 50,000 5,173,887.67 7.22
MTNOO1
24
5 232480033 02A 50,000 5,134,867.95 7.16
8.7
8.8
8.9
8.10
8.10.1
8.10.2
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2024

8.11
8.11.1
2024 7 17
2024 12
190
2024 12 17
2024 43
60
8.11.2
8.11.3
38,770.25
459.63

O|INoOfa|d | WIN|F
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2024

39,229.88
8.11.4
%
1 113042 1,620,711.62 2.26
2 113052 1,467,133.70 2.05
3 113056 1,179,624.66 1.65
4 113021 625,182.19 0.87
5 118006 485,175.60 0.68
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2024

9.2
%
18.04 0.00
9.3
§ 10
2016 6 28 345,062,697.59
67,269,444 .31
1,500,044 .45
4,284,213.95
64,485,274.81
§11
11.1
11.2
11.2.1
11.2.2
11.3
11.4
11.5
20,000.00
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2024

11.6
11.6.1

11.6.2

11.7
11.7.1

(%) (%)

2 213,430,755.15 67.38 | 106,105.29 67.85
1 103,303,920.54 32.62 50,268.61 32.15
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
2 - - - -

1

1
2
2024 3
1

1

2

3

4
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2024 1 1 2024 12 31

2024 7 1
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4 2024-2-6
5 2024-3-6
2023
6 2024-3-29
7 2024-3-29
2023
8 2024-4-1
9 2024-4-1
10 2024-4-1
11 2024-4-1
12 2024-4-1
13 2024-4-1
2024 1
14 2024-4-22
15 2024-4-22
2024
16 2024 1 2024-5-13
17 2024-6-15
18 2024-6-15
56 60




2024

19 2024-6-20

20 2024-6-24

21 2024-6-25

22 2024-6-26

23 2024 2 2024-6-28
2024

24 2024-7-19

25 2024-7-19

2024

26 2024-7-20

27 2024-8-15

28 2024-8-29
2024

29 2024-8-30

30 2024-8-30

2024

57

60




2024

31 2024-9-11
32 2024-9-25
33 2024-10-11
2024 3
34 2024-10-25
35 2024-10-25
2024
36 2024-10-28
37 2024-10-29
38 2024-11-6
39 2024-11-7
40 2024-11-19
41 2024-11-19
42 2024-12-4
43 2024-12-20

58

60




2024

§ 12
12.1 20%
20%
%
2024 1 1
53,355,13
2024 > 67 0.00 0.00 | 53,355,132.67 | 82.74
12 31 ’
1
2
3
12.2
8§ 13
13.1
1
2
3
4
5
6
13.2

59

60




2024

13.3

https://www.cxfund.com.cn

2025 3 28

60 60



