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A C
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2.2
*75%+ 300 *15%+ *10%
2.3
021-61009999 010-58560666
zhouyg@cxfund.com.cn tgxxpl@cmbc.com.cn
4007005566 95568
021-61009800 010-57093382
2
68 37
68 9 2
37 38
200120 100031
2.4

www . cxfund.com.cn

5 50




2025

68 38
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68 9 37 38
§3
3.1
(025 1 1 -2025 6 30 )
3.1.1
A c
-144,334.61 ~775,749.99
~149,349.80 -802,459.63
~0.0250 -0.0243
~1.94% -1.90%
~1.81% -1.82%
3.1.2 (025 6 30 )
648,705.47 3,495,482.63
0.1130 0.1021
7,386,313.02 43,622,572.44
1.2868 1.2746
3.1.3 (025 6 30 )
17.08% 17.02%
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3.2
3.2.1
A
0.42% .18% 0.95% C17% | -0.53% 0.01%
-0.02% .20% 1.56% .32% | -1.58% | -0.12%
-1.81% .20% 2.01% .30% | -3.82% | -0.10%
7.16% .33% 7.58% .31% | -0.42% 0.02%
4.56% .35% 5.64% .28% | -1.08% 0.07%
17.08% .36% 9.45% .30% | 7.63% 0.06%
C
0.42% .18% 0.95% L17% | -0.53% 0.01%
-0.03% .20% 1.56% .32% | -1.59% | -0.12%
-1.82% .20% 2.01% .30% | -3.83% | -0.10%
7.15% .33% 7.58% .31% | -0.43% 0.02%
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17.02% .36% 9.45% .30% | 7.57% 0.06%
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2025 6 30 2024 12 31
6.4.7.1 719,672.00 5,802,994.23
1,046,049.73 2,002,445.22
62,217.41 54,423.44
6.4.7.2 40,301,120.76 29,434,975.16
13,113,313.22 8,227,950.00
27,187,807.54 21,207,025.16
4.7.3 - -
4.7.4 9,000,000.00 18,001,222.87
.4.7.5 - _
4. - -
4.7.7 _ _
1,444,482.24 -
399.92 1,090.99
6.4.7.8 - -
52,573,942.06 55,297,151.91

2025 6 30 2024 12 31
6.4.7.3 - -
1,330,576.43 -
96,926.58 105,473.45
24,805.32 28,343.47
4,134.21 4,723.92
352.60 401.59
66.22 896.96
6.4.7.9 108,195.24 265,244.22
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1,565,056.60

405,083.61

6.4.7.10 39,964,149.19 42,222,911.48
6.4.7.11 - -
6.4.7.12 11,044,736.27 12,669,156.82

51,008,885.46

54,892,068.30

52,573,942.06

55,297,151.91

2025 6 30 1.2868 C
1.2746 39,964,149.19 5,740,191.52
C 34,223,957.67
6.2
2025 1 1 2025 6 30
2025 1 1 2025 | 2024 1 1 2024
6 30 6 30

-706,023.20 1,597,328.00
1. 124,814.87 177,206.87
6.4.7.13 13,716.00 23,600.45
111,098.87 153,606.42

2- 1 ”
-802,133.96 1,723,338.56
6.4.7.14 -1,413,145.93 1,086,210.94
6.4.7.15 378,078.82 563,099.14
6.4.7.16 - -
6.4.7.17 - -
6.4.7.18 - -
6.4.7.19 232,933.15 74,028.48
3. 6.4.7.20 -31,724_83 -303,767.29
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4- ”

5- ”
6.4.7.21 3,020.72 549.86
245,786.23 249,195.58
1 6.4.10.2.1 148,992.80 151,113.81
2 6.4.10.2.2 24,832.16 25,185.65
3 6.4.10.2.3 2,099.89 2,458.58
4 - -
5 - -
6.4.7.22 - -
328.70 941.14
6.4.7.23 69,532.68 69,496.40
. -951,809.43 1,348,132.42
-951,809.43 1,348,132.42
-951,809.43 1,348,132.42

6.3
2025 1 1 2025 6 30
205 1 1 2025 6 30
42,222,911.48 12,669,156.82 |  54,892,068.30
42,222,911.48 12,669,156.82 |  54,892,068.30
“ o -2,258,762.29 -1,624,420.55 |  -3,883,182.84
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-951,809.43

-951,809.43

-2,258,762.29

-672,611.12

-2,931,373.41

4,089,878.08

1,114,274.97

5,204,153.05

-6,348,640.37

-1,786,886.09

-8,135,526.46

39,964,149.19 11,044,736.27 51,008,885.46
2024 1 2024 6 30

48,054,206.72 7,689,516.30 55,743,723.02
48,054,206.72 7,689,516.30 55,743,723.02
-5,783,657.05 382,134.70 -5,401,522.35
- 1,348,132.42 1,348,132.42
-5,783,657.05 -965,997.72 -6,749,654.77
4,663,560.95 944,956.20 5,608,517.15
-10,447,218.00 -1,910,953.92 -12,358,171.92
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[2012]85
[2014]81
[2015]101
[2016]36 [2016]46
2019 78

[2021]33 [2024]8
[2016]127

[2016]140
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) 0.10% « )
28 0.05% (
®
6.4.7
6.4.7.1
2025 6 30
719,672.00
719,545.67
126.33
1-3 -
719,672.00
6.4.7.2
2025 6 30
12,756,047.07 - | 13,113,313.22 357,266.15
26,900,433.03 225,372.04 | 27,187,807.54 62,002.47
26,900,433.03 225,372.04 | 27,187,807.54 62,002.47
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39,656,480.10

225,372.04

40,301,120.

419,268.62

6.4.7.
6.4.7.3.

6.4.7.
6.4.7.4.

/

2025

6

30

9,000,000.00

9,000,000.00

6.4.7.4.

6.4.7.
6.4.7.5.

6.4.7.
6.4.7.6.

6.4.7.
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49,306.67

49,306.67

9,300.00

9,916.99

39,671.58

108,195.24

6.4.7.10

2025 1 1 2025

6

30

6,342,173.21

6,342,173.21

79,589.99

79,589.99

-681,571.68

-681,571.68
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2025

867,153.07 1,102,196.67 1,969,349.74
867,153.07 1,102,196.67 1,969,349.74
-144,334.61 -5,015.19 -149,349.80
-74,112.99 -99,765.45 -173,878.44
10,212.57 13,334.70 23,547.27
-84,325.56 -113,100.15 -197,425.71
648,705.47 997,416.03 1,646,121.50
C
4,509,892.17 6,189,914.91 10,699,807.08
4,509,892.17 6,189,914.91 10,699,807.08
-775,749.99 -26,709.64 -802,459.63
-238,659.55 -260,073.13 -498,732.68
407,152.87 683,574.83 1,090,727.70
-645,812.42 -943,647.96 -1,589,460.38
3,495,482.63 5,903,132.14 9,398,614.77
6.4.7.13
2025 1 1 2025 6
10,552.09
3,035.01
128.90
13,716.00
6.4.7.14
6.4.7.14.1 —_
2025 1 1 2025 6 30
24 50




2025

138,259,325.53

139,436,255.96

236,215.50

-1,413,145.93

6.4.7.15
6.4.7.15.1
2025 1 1 2025 6 30
209,928.15
168,150.67
378,078.82
6.4.7.15.2
2025 1 1 2025 6 30
29,735,025.08
29,346,835.61
219,302.89
735.91
168,150.67
6.4.7.15.3
6.4.7.15.4
6.4.7.16
6.4.7.16.1
6.4.7.17
6.4.7.17.1
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6.4.7.18
6.4.7.18.1
6.4.7.18.2
6.4.7.19
2025 1 1 6 30
232,933.15
232,933.15
6.4.7.20
2025 1 2025 6 30
1. -31,724.83
153,225.40
-184,950.23
2. -
3. -
-31,724.83
6.4.7.21
2025 1 1 2025 6 30
2,983.14
37.58
3,020.72
30
30 3 75% 3
6 50% 6
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25%

6.4.7.22

6.4.7.23
2025 1 1 2025 6 30
9,916.99
39,671.58
18,600.00
1,321.50
22.61
69,532.68
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
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2025

202 1 1 202
025 025 6 2024 1 1 2024 6 30
30
%
%
135,569,324.47 48.00 | 79,401,649.20 46.67

6.4.10.1.2

28
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2025

2
2024 7 1
6.4.10.2
6.4.10.2.1
2025 1 1 2025 62024 1 1 2024
30 6 30
148,992.80 151,113.81
63,031.02 73,862.25
85,961.78 77,251.56
x 0.60%
= X
0.60%+
6.4.10.2.2
2025 1 1 2025 6 |2024 1 1 2024
30 6 30
24,832.16 25,185.65
x 0.10%
= X
0.10%+
6.4.10.2.3

2025 1 1 2025 6 30
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2025

- 1,831.68 1,831.68
- 1,831.68 1,831.68
2024 1 1 2024 6 30
A C
- 2,392.19 2,392.19
- 2,392.19 2,392.19
A C
x 0.10%
C = x 0.10%+
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
2025 6 30 2024 12 31
% %
6,570,178.73 16.44 2,638,433.82 6.25

30

50




2025

6.4.10.6

2025 1 1

2025

6 30

2024 1 1 2024 6

30

719,672.00

10,552.09

9,690,216.26

10,044.97

6.4.

6.4.

6.4.

6.4.
6.4.

6.4.

6.4.
6.4.

6.4.

6.4.

6.4.
6.4.

10.

10.

11

12

12.

12.

12.

2025 6 30

12.3.

12

12.

13

13.

.3.2

2024

31 50

6

2025 6 30

30




2025

6.4.13.2

10%

10%

6.4.13.2.1

31

A-1

A-1

3,009,270.41

3,037,901.92

3,009,270.41

3,037,901.92
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6.4.13.2.2

6.4.13.2.3

6.4.13.2.4

2025 6 30

2024 12 31

1,637,601.99

616,852.77

22,540,935.14

17,552,270.47

24,178,537.13

18,169,123.24

6.4.13.2.5

6.4.13.2.6

6.4.13.3

6.4.13.3.1
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2025

6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
2025 6 6 6 -1 1-5 5
30
719,672.00 - - - - 719,672.00
1,046,049.73 - - - -| 1,046,049.73
62,217.41 - - - - 62,217.41)
635,847.543,815,157.7316,829,648.845,907,153.4313,113,313.2240,301,120.76
9,000,000.00 - - - -| 9,000,000.00
- - - - 399.92 399.92
- - - - 1,444,482.24) 1,444,482 .24
11,463,786.683,815,157.73(16,829,648.845,907,153.4314,558,195.3852,573,942. 06
- - - | 96,926.58  96,926.58
- - - | 24,805.32  24,805.32
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2025

- - - - 4,134.21 4,134.2]1
- - - - 1,330,576.43| 1,330,576.43
- - - - 352.60 352.60
- - - - 66.22 66.22
- - - - 108,195.24 108,195.24
- - - - 1,565,056.60 1,565,056.60
11,463,786.683,815,157.73]16,829,648.845,907,153.43112,993,138.7851,008,885.46

2024 6 6 -1 1-5 5

12 31

5,802,994.23 - - - -1 5,802,994.23
2,002,445.22 - - - -| 2,002,445.22
54,423.44 - - - - 54,423 .44
3,625,503.21 29,251.4817,552,270.47 - 8,227,950.0029,434,975.16
18,001,222.87 - - - -18,001,222.87
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2025

- - - - 4,723.92 4,723.92
- - - - 401.59 401.59
- - - - 896.96 896.96
- - - - 265,244.22] 265,244.22
- - - - 405,083.61 405,083.61
29,486,588.97 29,251.4817,552,270.47 - 7,823,957.3854,892,068.30

6.4.13.4.1.2
2024 12
2025 6 30
31

27 -451,418.82 -158,166.43

27 451,418.82 158,166.43
6.4.13.4.2
6.4.13.4.2.1
6.4.13.4.3
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2025

VaR(Value at Risk)

6 30
6.4.13.4.3.1
2025 30 2024 12 31
% %
13,113,313.22 25.71 8,227,950.00 14.99
27,187,807.54 53.30 |  21,207,025.16 38.63
40,301,120.76 79.01 29,434,975.16 53.62
6.4.13.4.3.2
95
2024 12
2025 6 30
31
VaR 1.08%(2024
12 31  VaR -553,093.58 -281,951.83
0.51%)
VaR
95%
2024
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6.4.14

6.4.14.1

6.4.14.2

6.4.14.2.1

2025 6 30 2024 12 31

14,750,915.21 8,844,802.77
25,550,205.55 20,590,172.39
40,301,120.76 29,434,975.16

6.4.14.2.2

(
)

6.4.14.3

6.4.14.4

6.4.15

38
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§7

7.1

%
1 13,113,313.22 24.94
13,113,313.22 24.94
27,187,807.54 51.71
27,187,807.54 51.71
4 - -
5 - -
6 9,000,000.00 17.12
7 1,765,721.73 3.36
8 1,507,099.57 2.87

9 52,573,942.06
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40

50



2025

1 603986 2,894,312.00 5.27
2 688012 2,104,512.11 3.83
3 603993 1,580,868.00 2.88
3 03993 469,302.82 0.85
4 300059 1,999,715.00 3.64
5 01024 -W 1,935,393.17 3.53
6 300476 1,917,877.00 3.49
7 601288 1,828,036.00 3.33
8 000063 1,804,932.00 3.29
9 000651 1,787,480.00 3.26
10 600887 1,699,305.00 3.10
11 601318 1,636,302.00 2.98
12 601398 1,555,663.00 2.83
13 002475 1,533,755.00 2.79
14 000333 1,501,736.00 2.74
15 603596 1,498,542_40 2.73
16 00388 1,492,449.81 2.72
17 300502 1,460,743.60 2.66
18 000625 1,382,499.00 2.52
19 688629 1,294,975.71 2.36
20 02600 718,020.96 1.31
20 601600 549,335.00 1.00
21 601567 1,247,815.00 2.27
22 600845 1,229,109.00 2.24
23 601899 1,203,688.00 2.19
24 300870 1,121,766.00 2.04
7.4.2 2% 20
D)
1 603986 2,892,332.00 5.27
2 000651 2,383,298.00 4.34
3 688012 2,081,583.37 3.79
4 603993 1,544,406.00 2.81
4 03993 467,522.14 0.85
5 601398 2,010,101.00 3.66
6 01024 -W 2,001,968.47 3.65
7 300059 1,961,604.00 3.57
8 300476 1,922,150.00 3.50
9 601288 1,835,904.00 3.34
10 000063 1,811,989.00 3.30
11 002444 1,702,882.00 3.10
12 600887 1,682,374.00 3.06
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2025

13 601318 1,649,807.00 3.01
14 002475 1,524,908.00 2.78
15 00388 1,503,948.57 2.74
16 000333 1,501,448.00 2.74
17 601567 1,476,271.00 2.69
18 300502 1,397,870.00 2.55
19 000625 1,392,337.00 2.54
20 688629 1,296,775.60 2.36
21 603596 1,268,640.00 2.31
22 601899 1,256,370.00 2.29
23 000338 1,244,278.00 2.27
24 600845 1,234,868.00 2.25
25 02600 699,769.33 1.27
25 601600 532,108.00 0.97
26 300870 1,149,600.00 2.09
7.4.3

144,168,393.78
138,259,325.53

7.5

%

1 23,458,923.36 45.99
2 - -
3 2,091,282.19 4.10
2,091,282.19 4.10
4 - -
5 - -
6 - -
7 1,637,601.99 3.21
8 - -
9 - -
10 27,187,807.54 53.30

7.6

%

1 019742 24 01 50,000 5,711,286.30 11.20
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2025

2 019728 23 25 49,000 5,039,793.64 9.88
3 019759 24 22 40,000 4,038,680.55 7.92
4 019739 24 08 30,000 3,074,473.97 6.03
5 019773 25 08 30,000 3,009,270.41 5.90

1.7

7.8

7.9

7.10

7.11
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2025

7.12.2

7.12.3
1 62,217.41
2 1,444 ,482.24
3 -
4 -
5 399.92
6 -
7 -
8 -
9 1,507,099.57

7.12.4

44

50
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2025

%

A 145 39,587.53 4,621,154.36 | 80.51 1,119,037.16 | 19.49
C 2,245 15,244 .52 6,570,178.73 | 19.20 27,653,778.94 | 80.80
2,390 16,721.40 11,191,333.09 | 28.00 28,772,816.10 | 72.00
8.2
%
A 8,505.48 0.15
C 853.37 0.00
9,358.85 0.02
8.3
A 0
C 0
0
A 0
C 0
0
8§89
A C
2019 11 28 85,764.88 3,381,643.76
6,342,173.21 35,880,738.27
79,589.99 4,010,288.09
681,571.68 5,667,068.69
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5,740,191.52

34,223,957.67

10.

10.

10.

10.

10.

10.

1

2
10.2.1

2025

2025

10.2.2

10.6.

10.

10.

6.2

10.7.

24

18

§ 10

(%)

(%)
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2025

135,569,324 .47

48.00

61,803.84

48.56

120,234,692.80

42 .57

54,815.34

43.07

26,623,702.04

9.43

10,649.51

8.37

A e N e LN R R I I Y

2024 3

10.7.2

2024

2025

7

1 1 2025

1

6

30
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2025

%
(%) ) (D)
50,701,554.44 81.68 | 1,490,500,000.00 | 100.00 - -
11,373,014.81 18.32 - - - _
10.8
1 2025-1-4
2 2025-1-10
2024
3 2025-1-22
4 2025-1-22
2024
5 2025-1-25
6 2025-3-21
2024
7 2025-3-28
8 2025-3-28
2024
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2025

9 2025-3-31
2024

10 2025-4-19

2025
11 2025-4-22

12 2025-4-22
2025

13 2025-4-26

14 2025-6-6

§ 11

11.1 20%
20%

11.2

§ 12

12.1

12.2
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12.3
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