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6.1

2025

§ 6

6 30

2025 6 30 2024 12 31
1,113,166.30 1,013,331.19
348,693.08 2,503,722.19
31,977.08 174,672.16
121,612,964.54 183,119,547.12
12,800,863.59 26,481,000.55
108,812,100.95 156,638,546.57
9,839,704.62 4,272,809.47
30.77 99.92
132,946,536.39 191,084,182.05

2025 6 30 2024 12 31
18,000,000.00 11,999,182.60
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- 364,309.35

10,086,385.63 257.57

75,595.82 131,903.16

21,598.79 37,686.61

16,002.04 29,475.08

2,170.83 6,168.64

6.4.7.9 106,806.97 438,529.05

28,308,560.08 13,007,512.06

6.4.7.10 86,587,839.83 151,481,849.31
6.4.7.11
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6.4.7.16 - -
6.4.7.17 - _
6.4.7.18 - -
6.4.7.19 278,193.96 2,001,369.13
3.
o 6.4.7.20 1,503,570.38 2,958,410.73
4- ”
5- ”
6.4.7.21 35.95 169,439.07
925,782.68 4,868,221.65
1 6.4.10.2.1 526,433.69 2,194,979.18
2 6.4.10.2.2 150,409.59 627,136.83
3 6.4.10.2.3 95,440.90 393,488.78
4 - _
5 53,000.70 1,532,278.19
53,000.70 1,532,278.19
6.4.7.22 - -
2,071.64 13,217.29
6.4.7.23 98,426.16 107,121.38
o 3,970,176.78 8,668,514.39
) 3,970,176.78 8,668,514.39
3,970,176.78 8,668,514.39
6.3
2025 1 1 2025 6 30
2025 1 1 2025 6 30
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151,481,849.31 - 26,594,820.68 178,076,669.99
151,481,849.31 - 26,594,820.68 178,076,669.99
-64,894,009.48 - -8,544,684.20 -73,438,693.68
- - 3,970,176.78 3,970,176.78
-64,894,009.48 - | -12,514,860.98 -77,408,870.46
150,980.42 - 27,603.83 178,584.25
-65,044,989.90 - | -12,542,464.81 -77,587,454.71
86,587,839.83 - 18,050,136.48 104,637,976.31
2024 1 1 2024 6 30
732,066,232.27 - | 108,967,610.41 841,033,842.68
732,066,232.27 - | 108,967,610.41 841,033,842.68
-265,345,742.24 - | -30,854,062.50 | -296,199,804.74
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2025 6 30
1,113,166.30
1,112,913.13
253.17
1-3 -
1,113,166.30
6.4.7.2
2025 6 30
12,296,203.28 - | 12,800,863.59 504,660.31
103,617,810.25 918,576.45 | 108,812,100.95 | 4,275,714.25
103,617,810.25 918,576.45 | 108,812,100.95 | 4,275,714.25
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6.4.7.10
A
2025 1 1 2025 6 30

110,535,924.93 110,535,924.93

58,509.39 58,509.39

. -64,945,430.31 -64,945,430.31

/ - -

/ - -

45,649,004.01 45,649,004.01

C
2025 1 1 2025 6 30

40,945,924.38 40,945,924.38

92,471.03 92,471.03

.o -99,559.59 -99,559.59

/ - -

/ - -

40,938,835.82 40,938,835.82

() )

6.4.7.11
6.4.7.12

-3,500,311.74

23,380,774.19

19,880,462.45

-3,500,311.74

23,380,774.19

19,880,462.45

1,612,708.35

940,285.20

2,552,993.55

1,516,234.35

-14,028,770.61

-12,512,536.26
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-1,557.53 12,755.39 11,197.86
1,517,791.88 -14,041,526.00 -12,523,734.12
-371,369.04 10,292,288.78 9,920,919.74
C
6,304,257.80 410,100.43 6,714,358.23
6,304,257.80 410,100.43 6,714,358.23
853,898.05 563,285.18 1,417,183.23
-1,348.70 -976.02 -2,324.72
15,097.30 1,308.67 16,405.97
-16,446.00 -2,284.69 -18,730.69
7,156,807.15 972,409.59 8,129,216.74
6.4.7.13
2025 1 1 2025 6 30
5,586.69
1,450.34
206.60
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6.4.7.14
6.4.7.14.1 —_

2025 1 1 2025 6 30
44,936,650.76
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61,815.95
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1,901,529.23
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6.4.7.20
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1. 1,503,570.38
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1,024,448.12
2. -
3. -
1,503,570.38
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2025 1 1 2025 6 30
35.95
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19,835.79
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2025 1 1 2025

2024 1 1 2024

6 30 6 30
526,433.69 2,194,979.18
150,459.43 411,175.44
375,974.26 1,783,803.74

X

0.70%

x 0.70%+

6.4.10.2.2
2025 1 1 2025 6 (2024 1 1 2024
30 6 30
150,409.59 627,136.83
x 0.20%
= x 0.20%+
6.4.10.2.3
2025 1 1 2025 6 30
A C
- 3.61 3.61
- 91.97 91.97
- 95.58 95.58
2024 1 1 2024 6 30
A C
- 209,980.92 209,980.92
- 209,980.92 209,980.92
A C

x 0.40%
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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

6.4.10.5.2

6.4.10.6

202 1 1 202
025 025 6 30 2024 1 1 2024 6 30

1,113,166.30 5,586.69 5,472,173.27 27,565.76

2025 6 30

2024 6 30
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6.4.
6.4.

6.4.

6.4.
6.4.

6.4.

6.4.

6.4.
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2025 6
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2
3
3.1
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18,000,000.00

6

30
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2025

7
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6.4.13.2
10%
10%
6.4.13.2.1
2025 6 30 2024 12 31
A-1 - -
A-1 - -
32,182,391.12 43,265,186.49
32,182,391.12 43,265,186.49
6.4.13.2.2
6.4.13.2.3
6.4.13.2.4
2025 6 30 2024 12 31
AAA 43,445,409.96 68,959,732.64
ARA 31,586,061.62

34,227,122.23

1,598,238.25

10,186,505.21
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76,629,709.83 113,373,360.08

6.4.13.2.5

6.4.13.2.6

6.4.13.3

6.4.13.3.1

6.4.13.4
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2025

6.4.13.4.1.1
2025
6 6 -1 1-5 5
6 30
1,113,166.30 - - - - 1,113,166.30
348,693.08 - - - - 348,693.08
31,977.08 - - - - 31,977.08
61,293,481.0928,403,933.6617,516,447.951,598,238.2512,800,863.59121,612,964 .54
- - - - 30.77 30.77
- - - -1 9,839,704.62 9,839,704.62
62,787,317.5528,403,933.66[17,516,447.951,598,238.2522,640,598.98/132,946,536.39
- - - -10,086,385.63 10,086,385.63
- - - - 75,595.82 75,595.82
- - - - 21,598.79 21,598.79
18,000,000.00 - - - -| 18,000,000.00
- - - - 16,002.04 16,002.04
- - - - 2,170.83 2,170.83
- - - - 106,806.97 106,806.97
18,000,000.00 - - -10,308,560.08| 28,308,560.08
44,787,317.5528,403,933.66[17,516,447.951,598,238.2512,332,038.90(104,637,976.31
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2024
12

31

1,013,331.19 - - - -| 1,013,331.19
2,503,722.19 - - - -| 2,503,722.19
174,672.16 - - - - 174,672.16

46,630,017 .47

82,601,474.57

27,407,054 .53
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183,119,547.12

99.92



2025

38,322,560.41

82,601,474.57

27,407,054 .53

29,745,580.48178,076,669.99

6.4.13.4.1.2
2024 12
2025 6 30
31

27 -453,823.41 -584,480.59

27 453,823.41 584,480.59
6.4.13.4.2
6.4.13.4.3

VaR(vValue at Risk)
6 30
6.4.13.4.3.1
2025 6 30 2024 12 31

%

36
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2025

108,812,100.95 103.99 156,638,546.57 87.96
121,612,964.54 116.22 183,119,547.12 102.83
6.4.13.4.3.2
95%
2024 12
2025 6 30
31
VaR 0.48%(2024 12
-505,006.43 -1,037,072.81
31 VaR 0.58%)
VaR
95%
2024
6.4.14
6.4.14.1
6.4.14.2
6.4.14.2.1
2025 6 30 2024 12 31

65,217,659.82

102,273,184.73
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2025

56,395,304.72

80,846,362.39

121,612,964.54

183,119,547.12

6.4.14.2.2
)
6.4.14.3
6.4.14.4
6.4.15
§7
7.1
%
1 12,800,863.59 9.63
12,800,863.59 9.63
108,812,100.95 81.85
108,812,100.95 81.85
4 - _
5 - -
6 - -
1,461,859.38 1.10
9,871,712.47 7.43
132,946,536.39 100.00
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7.2
7.2.1
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2025

10 600547 19,100 609,863.00 0.58
11 300679 12,300 558,174.00 0.53
12 002020 39,100 510,255.00 0.49
13 601117 66,400 509,288.00 0.49
14 600710 52,800 507,408.00 0.48
15 002126 19,800 480,744.00 0.46
16 300973 9,100 443,807.00 0.42
17 002568 15,200 389,272.00 0.37
18 600461 39,900 384,636.00 0.37
19 000521 51,400 356,716.00 0.34
20 601918 48,600 313,956.00 0.30
21 600623 36,700 277,819.00 0.27
22 000729 21,100 272,823.00 0.26
23 603995 15,300 270,504.00 0.26
24 688636 6,221 210,207.59 0.20
25 002414 19,300 197,825.00 0.19
26 601100 1,900 136,800.00 0.13
27 600941 800 90,040.00 0.09
7.4
7.4. 2% 20
D)

1 600547 2,465,783.00 1.38
2 688608 1,596,890.33 0.90
3 000933 990,178.00 0.56
4 601127 988,697.00 0.56
5 002126 858,626.00 0.48
6 300037 795,298.00 0.45
7 300904 789,331.00 0.44
8 002965 690,762.00 0.39
9 688621 668,483.23 0.38
10 688256 665,597.22 0.37
11 002085 664,849.00 0.37
12 300355 662,146.00 0.37
13 603529 662,094.00 0.37
14 603486 661,959.00 0.37
15 600882 661,335.00 0.37
16 600391 660,277.00 0.37
17 300406 659,987.00 0.37
18 601689 659,022.00 0.37
19 002241 658,772.00 0.37
20 603678 594,634.00 0.33
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2025

7.4.2 2% 20
)
1 600547 2,367,313.00 1.33
2 002444 1,794,396.00 1.01
3 601598 1,508,438.00 0.85
4 688608 1,488,045.49 0.84
5 601899 1,317,196.00 0.74
6 002532 1,166,670.00 0.66
7 601918 1,160,420.00 0.65
8 603166 943,225.00 0.53
9 000933 884,588.36 0.50
10 002648 876,841.00 0.49
11 001207 860,169.00 0.48
12 600863 820,125.00 0.46
13 300904 815,788.00 0.46
14 300181 780,540.00 0.44
15 600882 776,534.00 0.44
16 600598 750,883.00 0.42
17 002624 750,608.00 0.42
18 002965 745,795.00 0.42
19 601000 737,276.00 0.41
20 603299 723,903.00 0.41
7.4.3
30,730,538.38
44,936,650.76
7.5
%
33,780,629.37 32.28
15,382,846.58 14.70
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2025

6 - -
7 59,648,625.00 57.00
8 - -
9 - -
10 108,812,100.95 103.99

7.6

%

1 019749 24 15 112,000 11,342,304.44 10.84
2 019758 24 21 107,000 10,796,012.71 10.32
3 240500 24 01 100,000 10,284,619.18 9.83
4 019766 25 01 100,000 10,044,073.97 9.60
5 128129 71,070 8,329,199.55 7.96

1.7

7.8

7.9

7.10

7.10.1

7.10.2

7.11

7.11.1

2025 1 2
2024 236
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7.11.2
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2025

18 113640 568,736.63 0.54
19 123122 557,954.74 0.53
20 113049 534,811.40 0.51
21 113618 525,779.38 0.50
22 118014 448,678.89 0.43
23 127024 408,893.91 0.39
24 113053 22 403,358.54 0.39
25 111000 344,438.14 0.33
26 113644 320,093.51 0.31
27 123113 309,988.80 0.30
28 110076 272,531.37 0.26
7.11.5
7.11.6
8§ 8
8.1
%
%
A 1,766 25,848.81 37,132,047.53 | 81.34 8,516,956.48 | 18.66
c 27 1,516,253.18 40,904,115.06 | 99.92 34,720.76 | 0.08
1,793 48,292.16 78,036,162.59 | 90.12 8,551,677.24 | 9.88
8.2
%
A 148.13 0.00
C 0.00 0.00
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2025

148.13 0.00
8.3
A 0
C 0
0
A 0
C 0
0
§9
A ¢
2005 5 6 568,039,225.55 -
110,535,924.93 40,945,924.38
58,509.39 92,471.03
64,945,430.31 99,559.59
45,649,004.01 40,938,835.82
§ 10
10.1
10.2
10.2.1
2025 1 24
2025 4 18
10.2.2

45 50




2025

10.3

10.4

10.5

10.6
10.6.1

10.6.2

10.7
10.7.1

(%) (%)
32,336,359.32 42.73 14,741.93 42.73
28,238,289.30 37.32 12,873.79 37.32
6,665,352.52 8.81 3,039.33 8.81
5,322,185.00 7.03 2,426.53 7.03
3,084,016.00 4.08 1,405.89 4.08
20,987.00 0.03 9.57 0.03

R N R (Rr|RP|IRRPR[R[R|R|R|RLN

50




2025

2024 3
1
1
2
3
4
5
2
3 2025 1 1 2025 6 30
2024 7 1
10.7.2
(D) (%) )
49,725,745.15 49.36 458,631,000.00 | 85.86 - -
19,312,379.27 19.17 - - i, _
15,870,358.44 15.75 43,700,000.00 8.18 - -
3,574,159.84 3.55 - - i, _
3,072,818.40 3.05 - - _ _
5,000,000.00 4.96 - - _ _
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2025

4,178,245.17

4.15

31,800,000.00

5.95

10.8
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2025

2025
17 2025-4-26
18 2025-6-6
19 2025 1 2025-6-30
§ 11
11.1 20%
20%
%
2025 1
40,904,11
1 2025 5 06 0.00 0.00 | 40,904,115.06 | 47.24
30 ’
2025 1 10
28,256,75 28,256,75
2 2025 4 0.00 0.00 | 0.00
0.95 0.95
9
2025 4 11
25,004,05
3 2025 6 8.05 0.00 0.00 | 25,004,058.05 | 28.88
30 ’
2025 4 11
24,900,55 24,900,55
4 2025 6 0.00 0.00 | 0.00
7.01 7.01
25
1
2
3
11.2
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2025

12.1

12.2

12.3

§ 12

https://www.cxfund.com.cn

50

50

2025

8
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