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68 38
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c 17
A E
68 9 37 38
§3
3.1
(025 1 1 -2025 6 30 )
3.1.1
c E A
1,084,153.71 93.18 73,525.15
3,059,574.68 379.41 -80,735.60
0.0179 0.0255 -0.0029
1.37% 2.33% -0.27%
1.38% 1.38% 2.53%
3.1.2 (025 6 30
~2,441,777.97 277.61 24.,187.56
~0.0155 0.0229 0.0519
208,152,748.13 13,368.32 510,208.61
1.325 1.105 1.095
3.1.3 (025 6 30
153.24% 26.12% 19. 884
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3.2
3.2.1

C
0.76% 0.14% 0.83% 0.05% -0.07% 0.09%
0.91% 0.22% 1.92% 0.09% -1.01% 0.13%
1.38% 0.21% 1.18% 0.11% 0.20% 0.10%
2.40% 0.21% 6.71% 0.15% -4_.31% 0.06%
-0.97% 0.23% 14 _85% 0.12% | -15.82% 0.11%
153.24% 0.42% 112.12% 0.70% 41.12% | -0.28%

E
0.82% 0.13% 0.83% 0.05% -0.01% 0.08%
0.91% 0.23% 1.92% 0.09% -1.01% 0.14%
1.38% 0.20% 1.18% 0.11% 0.20% 0.09%
2.31% 0.21% 6.71% 0.15% -4 _40% 0.06%
-0.54% 0.23% 14.85% 0.12% | -15.39% 0.11%
26.12% 0.36% 48.27% 0.13% | -22.15% 0.23%
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0.83% 0.14% 0.83% 0.05% 0.00% 0.09%
1.96% 0.26% 1.92% 0.09% 0.04% 0.17%
2.53% 0.22% 1.18% 0.11% 1.35% 0.11%
3.79% 0.21% 6.71% 0.15% -2.92% 0.06%
1.20% 0.23% 14_85% 0.12% | -13.65% 0.11%
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2025

5.2

5.3

6.1

2025

§6

6

30

2025 6 30 2024 12 31
6.4.7.1 1,013,170.01 8,329,117.01
1,452,934.42 1,881,699.85
45,920.86 125,680.45
6.4.7.2 225,731,891.05 267,013,401.23
23,118,067.04 36,304,022.51
202,613,824.01 230,709,378.72
6.4.7.3 - -
6.4.7.4 - 10,000,000.00
6.4.7.5 - -
6.4.7.6 - -
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6.4.7.7

379,878.56

5,017,535.33
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2025

2025 1 1 2025 | 2024 1 1 2024

6 30 6 30
4,698,613.97 11,847,648.48
44,463.10 110,300.20
6.4.7.13 16,301.92 110,300.20
28,161.18 -
2,825,238.16 10,754,269.85
6.4.7.14 -545,864.06 -176,533.33
6.4.7.15 2,910,662.51 9,444,106.88
6.4.7.16 - -
6.4.7.17 - -
6.4.7.18 - -
6.4.7.19 460,439.71 1,486,696.30
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2025

2,979,218.49 8,697,756.29
2,979,218.49 8,697,756.29
6.3
2025 1 2025 6 30
2025 1 1 2025 6 30

223,777,302.87

57,860,527.10

281,637,829.97

223,777,302.87

57,860,527.10

281,637,829.97

-66,213,123.02

-6,748,381.89

-72,961,504.91

2,979,218.49

2,979,218.49

-66,213,123.02

-9,727,600.38

-75,940,723.40

1,062,716.24

323,415.20

1,386,131.44

-67,275,839.26

-10,051,015.58

-77,326,854.84

157,564,179.85

51,112,145.21

208,676,325.06
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2008 4 24
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178,578,268.55 178,578,268.55
1,027,585.86 1,027,585.86
-22,519,862.42 -22,519,862.42
157,085,991.99 157,085,991.99
E
2025 1 1 2025
35,797.47 35,797.47
16,815.12 16,815.12
-40,510.40 -40,510.40
12,102.19 12,102.19
A
2025 1 1 2025
45,163,236.85 45,163,236.85
18,315.26 18,315.26
-44,715,466.44 -44,715,466.44
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92
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2025 1 1 2025 6 30

53,614,031.

27

54,084,616.

41

75,278.
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06

6.4.7.15
6.4.7.15.1

2025 1 1 2025 6 30

2,718,043

03
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51
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1,821,446.45

6.4.7.21
2025 1 1 2025 6 30
7,457.93
8.33
7,466.26
7
25% 75%
6.4.7.22
6.4.7.23
2025 1 1 2025 6 30
22,315.49
59,507.37
18,600.00
1,669.01
102,091.87
6.4.8
6.4.8.1
6.4.8.2
6.4.9
6.4.9.1
6.4.9.2
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6.4.10
6.4.10.
6.4.10.1.
6.4.10.1.
6.4.10.1.
6.4.10.1.
6.4.10.1.
6.4.10.
6.4.10.2.
2025 1 1 2025 62024 1 1 2024
30 6 30

879,137.58 1,229,938.02

214,164.87 256,532.02

664,972.71 973,406.00

0.70%
x 0.70%/
6.4.10.2.2
2025 1 1 2025 6 (2024 1 1 2024
30 6 30
251,182.22 351,410.84
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2025
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142,596.95 142,596.95
8,712.38 8,712.38
74.03 74.03
151,383.36 151,383.36
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2024 1 1

2024 6 30

1,013,170.01
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2025 6 30
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6.4.13
6.4.13.1

6.4.13.2
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10%

10%

6.4.13.2.1
2025 6 30 2024 12 31
A-1 - -
A-1 - -
55,002,730.30 47,651,706.68
55,002,730.30 47,651,706.68
6.4.13.2.2
6.4.13.2.3
6.4.13.2.4
2025 6 30 2024 12 31
ARA 81,674,802.00 116,141,924.59
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2025

6.4.13.3

6.4.13.3.1

6.4.13.4

6.4.13.4.1

6.4.13.4.1.1

2025
6 30

1,013,170.01 - - - - 1,013,170.01

1,452,934.42 - - - - 1,452,934.42
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2025

45,920.86

45,920.86

104,547,231.66

26,805,907.98

50,381,786.77

20,878,897.60

23,118,067.04

225,731,891.05

1,455.00

1,455.00

379,878.56

379,878.56

107,059,256.95

26,805,907.98

50,381,786.77

20,878,897.60

23,499,400.60

228,625,249.90

- - - - 5,563.18 5,563.18

- - - - 127,940.61 127,940.61

- - - - 36,554.50 36,554.50

- - - - 377,357.77 | 377,357.77
18,200,000.00 - - - - 18,200,000.00

- - - - 72,939.42 72,939.42

- - - - 691,590.52 | 691,590.52

- - - - 436,978.84 | 436,978.84
18,200,000.00 - - - 1,748,924 .84119,948,924.84

88,859,256.95

26,805,907.98

50,381,786.77

20,878,897.60

21,750,475.76

208,676,325.06

2024
12
31

1-5

8,329,117.01

8,329,117.01

36
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2025

1,881,699.85

1,881,699.85

125,680.45

125,680.45

65,964,911.10

83,721,341.73

66,304 ,906.98

14,718,218.91

36,304,022.51

267,013,401.23

10,000,000.00

10,000,000.00

11,040.00

11,040.00

5,017,535.33

5,017,535.33

86,301,408.41

83,721,341.73

66,304,906.98

14,718,218.91

41,332,597.84

292,378,473.87

- - - - 127.92 127.92

- - - - 167,026.92 167,026.92
- - - - 47,721.97 47,721.97
- - - - 9,268,236.28| 9,268,236.28
- - - - 79,144.30 79,144.30
- - - - 699,702.54 | 699,702.54
- - - - 478,683.97 | 478,683.97

10,740,643.90

10,740,643.90

86,301,408.41

83,721,341.73

66,304,906.98

14,718,218.91

30,591,953.94

281,637,829.97
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2025

6.4.13.4.1.2
2024 12
2025 6 30
31
27 -945,933.89 -977,923.58
27 945,933.89 977,923.58
6.4.13.4.2
6.4.13.4.3
VaR(Value at Risk)
6 30
6.4.13.4.3.1
2025 6 30 2024 12 31
% %
23,118,067.04 11.08 36,304,022.51 12.89
202,613,824.01 97.09 230,709,378.72 81.92

38 53




2025

39
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2025

6.4.14.3
6.4.14.4
6.4.15
6.4.15.1
6.4.15.2
§7
7.1
%
1 23,118,067.04 10.11
23,118,067.04 10.11
2 - -
3 202,613,824.01 88.62
202,613,824.01 88.62
7 2,466,104.43 1.08
8 427,254 .42 0.19
9 228,625,249.90 100.00

40
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2025

7.2
7.2.1
o
A - -
B 2,135,618.00 1.02
C 13,495,391.04 6.47
D 1,047,752.00 0.50
E 643,513.00 0.31
F - -
G - -
H - -
I 615,902.00 0.30
J 4,380,687.00 2.10
K - -
|_ - -
M - -
N - -
0 - -
p - -
Q - -
R 799,204.00 0.38
S - -
23,118,067.04 11.08
7.2.2
7.3
b
1 601166 72,100 1,682,814.00 0.81
2 601899 80,700 1,573,650.00 0.75
3 002014 119,000 1,442,280.00 0.69
4 000651 31,600 1,419,472.00 0.68
5 600519 1,000 1,409,520.00 0.68
6 601633 57,300 1,230,804.00 0.59
7 300037 34,300 1,207,360.00 0.58
8 603809 76,800 1,175,040.00 0.56
9 601658 203,800 1,114,786.00 0.53
10 | 601127 8,200 1,101,424.00 0.53
11 | 002734 53,800 984,540.00 0.47

41

53




2025

42

53

12 000001 77,100 930,597.00 0.45
13 002568 35,300 904,033.00 0.43
14 601900 51,100 799,204.00 0.38
15 600795 162,900 788,436.00 0.38
16 600036 14,200 652,490.00 0.31
17 601117 83,900 643,513.00 0.31
18 002624 40,600 615,902.00 0.30
19 300680 14,900 564,859.00 0.27
20 600547 17,600 561,968.00 0.27
21 000528 52,700 506,447.00 0.24
22 688608 1,298 451,678.04 0.22
23 300679 9,900 449,262.00 0.22
24 601717 25,600 425,472.00 0.20
25 600461 26,900 259,316.00 0.12
26 601100 3,100 223,200.00 0.11




2025

D)
1 603166 2,122,320.00 0.75
2 001207 2,016,602.75 0.72
3 002444 1,959,587.00 0.70
4 600933 1,912,246.00 0.68
5 002379 1,671,668.00 0.59
6 002965 1,601,660.00 0.57
7 601598 1,515,000.00 0.54
8 002532 1,512,438.00 0.54
9 601918 1,447,589.00 0.51
10 000933 1,433,783.00 0.51
11 603201 1,214,487.00 0.43
12 000717 1,190,460.00 0.42
13 600863 1,169,640.00 0.42
14 300054 1,138,484.00 0.40
15 600710 1,116,720.00 0.40
16 300360 1,104,480.00 0.39
17 300382 1,086,142.00 0.39
18 000810 1,079,202.00 0.38
19 002155 1,068,072.00 0.38
20 600547 1,067,836.00 0.38
7.4.3

39,597,135.09

53,614,031.27

7.5
%

74,481,442 .58 35.69

51,862,834.52 2485

4 34,696,265.20 16.63
5 - -
6 - -
7 41,573,281.71 19.92
8 - -
9 - -
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2025

202,613,824.01

97.09

44
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2025

860
2025 3 12
2025 88
300

7.11.2

7.11.3
1 45,920.86
2 379,878.56
3 -
4 -
5 1,455.00
6 -
7 -
8 -
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2025

9 427,254.42
7.11.4
%
1 110059 5,002,571.63 2.40
2 132026 EB2 4,749,865.13 2.28
3 113042 3,225,560.13 1.55
4 113037 2,425,416.52 1.16
5 128129 2,357,068.54 1.13
6 111018 2,264,253.90 1.09
7 113677 2,156,423.61 1.03
8 123121 2,102,302.52 1.01
9 113048 1,974,963.61 0.95
10 110075 1,893,355.24 0.91
11 113054 1,804,152.55 0.86
12 113062 1,537,857.43 0.74
13 113689 1,400,185.32 0.67
14 123151 1,244,240.10 0.60
15 111019 824,574.02 0.40
16 113666 789,373.89 0.38
17 118023 736,156.45 0.35
18 123215 683,880.38 0.33
19 123188 615,513.71 0.29
20 123108 2 601,906.60 0.29
21 127086 556,498.29 0.27
22 118015 543,135.21 0.26
23 128141 532,972.37 0.26
24 127039 500,036.70 0.24
25 113640 479,070.95 0.23
26 110090 336,840.90 0.16
27 123122 233,943.29 0.11
28 128135 1,162.72 0.00
7.11.5
7.11.6
88
8.1
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2025

%

c 5,099 30,807.22 | 116,209,183.11 | 73.98 40,876,808.88 | 26.02
e 12 1,008.52 0.00 0.00 12,102.19 | 100.00
A 40 11,652.14 0.00 0.00 466,085.67 | 100.00
5,151 30,589.05 | 116,209,183.11 | 73.75 41,354,996.74 | 26.25
8.2
%
20,540.92 0.01
0.00 0.00
0.00 0.00
20,540.92 0.01
8.3
C 0
E 0
A 0
0
C 0
E 0
A 0
0
8§89
C E A
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2008

12

29

819,356,829.46

178,578,268.55

35,797.47

45,163,236.85

1,027,585.86

16,815.12

18,315.26

22,519,862.42

40,510.40

44,715,466.44

157,085,991.99

12,102.19

466,085.67

10.1

10.2
10.2.1

2025

2025

10.2.2
2025
2025

2025

10.3

10.4

10.5

10.6
10.6.1

10.6.2

24

18
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2025

10.7
10.7.1
(%) ()
1 43,563,485.61 46.74 19,859.68 46.74
1 23,514,740.75 25.23 10,720.15 25.23
1 17,265,760.00 18.52 7,871.59 18.52
1 8,867,180.00 9.51 4,042.53 9.51
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1
2
2024 3
1
1
2
3
4
5
2
49 53




2025

3 2025 1 1 2025 6 30

2024 7 1

10.7.2

50 53



2025

1 2025-1-4
2 2025-1-4
3 2025-1-8
4 2025-1-10
2024
5 2025-1-22
6 2025-1-22
2024
7 2025-1-25
8 2025-3-1
9 2025-3-5
10 2025-3-21
2024
11 2025-3-28
12 2025-3-28
2024
13 2025-3-31
2024
14 2025-4-19
2025
15 2025-4-22
16 2025-4-22
2025

51

53




2025

17 2025-4-26
18 2025-6-6
19 2025 1 2025-6-30

§ 11
11.1 20%
20%
o
2025 1 10
44,694,08 44,694,08
2025 1 0.00 0.00 | 0.00
5.03 5.03
22
2025 1 1
74,571,21
2025 6 551 0.00 0.00 | 74,571,215.51 | 47.33
30 '

1

2

3

11.2

§ 12

12.1

1
2

52

53




2025

12.2

12.3
https://www.cxfund.com.cn

2025 8 29

53 53



