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330,754.56 - - - - 330,754.56
22,356.15 - - - - 22,356.19
5,656,540.06 - - -1 105,696,246.28 111,352,786.34
- - - - 73,453.56 73,453.56
7,842,330.50 - - -1 105,769,699.84| 113,612,030. 34
- - - - 316,096.17 316,096.17
- - - - 117,878.87 117,878.87
- - - - 19,646.48 19,646.48
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LOF 2025

VaR (Value at Risk)

12 31
7.4.13.4.3.1
2025 12 31 2024 12 31
% %
105,696,246.28 93.71 124,000,276.00 94.14
5,656,540.06 5.02 - -
111,352,786.34 98.73 | 124,000,276.00 94.14
7.4.13.4.3.2
95%
2024 12
2025 12 31
31
VaR 4.93%(2024 12
-5,558,249.34 -4,805,498.15
31 VaR 3.65%)
VaR

2024
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LOF 2025

7.4.14
7.4.14.1
7.4.14.2
7.4.14.2.1
2025 12 31 2024 12 31
105,193,073.13 118,815,162.42
5,656,540.06 5,163,744.00
503,173.15 21,369.58
111,352,786.34 124,000,276.00
7.4.14.2.2
(
)
7.4.14.2.3
7.4.14.2.3.1
2025 1 1 2025 12 31
_ 21,369.58 21,369.58
_ 182,064.72 182,064.72
/ - - -
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LOF 2025
21,697.94 21,697.94
321,436.79 321,436.79
321,436.79 321,436.79
503,173.15 503,173.15




LOF 2025

/
46.07% -
21,369.58
76.55%
7.4.14.3
71.4.14.4
7.4.15
§8
8.1
%
1 105,696,246.28 93.03
105,696,246.28 93.03
2 - -
3 5,656,540.06 4.98
5,656,540.06 4.98
2,163,434.29 1.90
95,809.71 0.08
113,612,030.34 100.00
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LOF 2025
8.2
8.2.1
%
A - -
B - -
C 88,350,623.96 78.33
D
129,886.30 0.12
E - -
F 69,444.00 0.06
G - -
H - -
I
551,005.00 0.49
J - -
K - -
L 547,085.00 0.49
M 15,360,164.02 13.62
N - -
0 - -
0.61
93.71

1 600276 147,400
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10 600572 525,100 2,341,946.00 2.08
11 688271 17,605 2,209,427.50 1.96
12 300573 29,400 2,066,526.00 1.83
13 002004 424,100 2,027,198.00 1.80
14 301080 37,400 2,019,600.00 1.79
15 300841 27,425 1,981,730.50 1.76
16 300206 152,400 1,949,196.00 1.73
17 688236 84,900 1,942,512.00 1.72
18 300171 121,300 1,904,410.00 1.69
19 300358 185,500 1,816,045.00 1.61
20 300760 9,261 1,763,757.45 1.56
21 688046 111,700 1,715,712.00 1.52
22 688266 17,300 1,603,710.00 1.42
23 600479 149,500 1,518,920.00 1.35
24 300363 63,700 1,480,388.00 1.31
25 000513 42,500 1,464,550.00 1.30
26 688301 14,100 1,425,651.00 1.26
27 688336 23,492 1,399,418.44 1.24
28 002432 34,600 1,385,384.00 1.23
29 688062 35,900 1,381,073.00 1.22
30 300601 90,700 1,339,639.00 1.19
31 002020 69,800 1,324,804.00 1.17
32 603456 72,900 1,304,910.00 1.16
33 002675 93,500 1,284,690.00 1.14
34 688185 18,913 1,188,682.05 1.05
35 688235 4,363 1,171,901.80 1.04
36 688443 40,851 1,112,781.24 0.99
37 000915 33,100 1,093,624.00 0.97
38 688428 49,811 1,022,121.72 0.91
39 688177 43,254 1,000,897.56 0.89
40 688222 42,000 984,900.00 0.87
41 300702 41,000 967,600.00 0.86
42 603590 20,900 830,775.00 0.74
43 688799 17,345 827,356.50 0.73
44 300347 14,300 810,810.00 0.72
45 688331 10,285 800,070.15 0.71
46 688073 12,800 781,440.00 0.69
47 688410 52,039 779,023.83 0.69
48 688677 17,600 759,616.00 0.67
49 600488 184,800 755,832.00 0.67
50 301580 16,900 746,980.00 0.66
51 603387 86,400 723,168.00 0.64
52 688321 24,595 718,665.90 0.64
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53 600351 110,700 718,443.00 0.64
54 301033 9,400 634,500.00 0.56
55 300639 115,900 623,542.00 0.55
56 301047 9,000 608,400.00 0.54
57 688192 10,500 604,800.00 0.54
58 600989 30,000 588,900.00 0.52
59 603444 1,300 551,005.00 0.49
60 600415 34,300 547,085.00 0.49
61 689009 9,400 522,546.00 0.46
62 688131 7,200 518,976.00 0.46
63 300750 1,400 514,164.00 0.46
64 600535 33,700 507,859.00 0.45
65 301087 10,200 455,634.00 0.40
66 688772 19,600 421,988.00 0.37
67 603309 30,800 418,572.00 0.37
68 301103 18,500 362,970.00 0.32
69 301257 6,900 359,076.00 0.32
70 002022 55,300 328,482.00 0.29
71 002524 78,900 325,068.00 0.29
72 002001 11,964 301,373.16 0.27
73 688795 562 262,679.08 0.23
74 603520 27,700 260,380.00 0.23
75 688802 512 236,838.10 0.21
76 600930 20,815 129,886.30 0.12
77 000623 5,700 111,321.00 0.10
78 688029 1,255 102,357.80 0.09
79 301258 3,100 100,750.00 0.09
80 300404 10,700 99,831.00 0.09
81 300294 4,000 90,400.00 0.08
82 603129 300 83,604.00 0.07
83 603538 4,300 82,732.00 0.07
84 002038 11,200 82,544.00 0.07
85 002317 4,300 81,614.00 0.07
86 600664 22,500 77,625.00 0.07
87 002727 5,400 69,444.00 0.06
88 688026 4,301 69,289.11 0.06
89 688755 1,686 66,748.74 0.06
90 600582 10,800 62,964.00 0.06
91 688197 1,600 55,584.00 0.05
92 300562 4,000 53,320.00 0.05
93 603175 762 50,456.12 0.04
94 688566 1,600 47,760.00 0.04
95 600104 1,900 28,918.00 0.03
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96 601766 4,200 28,644.00 0.03
97 688775 106 24,899.40 0.02
98 688085 1,300 23,426.00 0.02
99 688729 582 14,130.96 0.01
100 603400 140 7,320.60 0.01
101 688809 35 7,115.85 0.01
102 603092 117 7,092.77 0.01
103 688727 190 6,625.30 0.01
104 688807 48 6,506.88 0.01
105 603014 160 6,340.80 0.01
106 603370 135 6,333.39 0.01
107 603248 289 5,731.30 0.01
108 301571 99 5,710.32 0.01
109 603262 201 5,679.30 0.01
110 688783 267 4,902.12 0.00
111 688796 110 4,647.50 0.00
112 601026 301 4,470.18 0.00
113 688805 137 4,434.69 0.00
114 603406 105 4,240.56 0.00
115 603382 122 3,933.28 0.00
116 301586 62 3,109.92 0.00
117 603376 105 2,901.85 0.00
118 603334 76 2,745.76 0.00
119 688759 104 2,611.44 0.00
120 603418 39 2,310.54 0.00
8.4
8.4.1 2% 20
D)
1 603259 12,979,321.00 9.85
2 002821 11,696,282.60 8.88
3 000513 10,409,855.00 7.90
4 600267 10,138,814.00 7.70
5 300171 9,535,064.00 7.24
6 300573 9,154,754.00 6.95
7 002432 8,122,562.00 6.17
8 688331 8,048,461.28 6.11
9 300363 8,041,752.00 6.11
10 600380 7,960,828.60 6.04
11 300702 7,743,237.00 5.88
12 600216 7,734,869.00 5.87
13 688289 7,713,230.99 5.86
14 600196 7,639,594.01 5.80
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15 605507 7,589,060.00 5.76
16 688235 7,126,862.34 5.41
17 600276 7,072,555.00 5.37
18 688176 7,038,821.08 5.34
19 603456 7,036,874.00 5.34
20 688443 7,030,180.05 5.34
21 688428 6,944,625.57 5.27
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LOF 2025

59 69

D)
1 603259 18,822,748.00 14.29
2 000513 12,713,646.05 9.65
3 002821 12,401,330.80 9.42
4 000538 12,335,093.00 9.37
5 600276 11,656,136.88 8.85
6 600196 10,181,154.00 7.73
7 603087 9,855,842.00 7.48
8 300363 9,741,170.00 7.40
9 688180 9,694,902.54 7.36




LOF 2025

43 002004 5,846,761.00 4.44
44 000423 5,802,268.00 4.41
45 688690 5,638,589.15 4.28
46 002755 5,555,815.00 4.22
47 600739 5,546,024.00 4.21
48 600062 5,389,813.00 4.09
49 688739 5,325,396.91 4.04
50 688382 5,307,363.20 4.03
51 300529 5,247,670.00 3.98
52 600332 5,206,788.00 3.95
53 688336 5,139,911.77 3.90
54 688373 5,114,384.01 3.88
55 688062 5,029,396.25 3.82
56 300562 4,988,146.00 3.79
57 300401 4,871,977.40 3.70
58 600161 4,708,258.00 3.57
59 688578 4,649,708.99 3.53
60 603998 4,636,052.00 3.52
61 301367 4,601,034.00 3.49
62 688302 4,586,631.39 3.48
63 300705 4,567,193.00 3.47
64 688301 4,561,818.49 3.46
65 688617 4,554,764.52 3.46
66 688177 4,534,231.35 3.44
67 301080 4,525,192.00 3.44
68 002728 4,480,984.20 3.40
69 688506 4,450,828.87 3.38
70 600422 4,407,865.00 3.35
71 002727 4,390,839.00 3.33
72 688108 4,313,500.46 3.27
73 600998 4,238,074.00 3.22
74 688488 4,100,412.68 3.11
75 600572 4,083,673.00 3.10
76 688293 3,942,400.56 2.99
7 300358 3,889,752.00 2.95
78 688131 3,698,506.99 2.81
79 600867 3,591,634.00 2.73
80 300244 3,535,500.00 2.68
81 600351 3,508,805.00 2.66
82 600079 ST 3,374,368.00 2.56
83 688185 3,374,039.56 2.56
84 688222 3,308,613.84 2.51
85 688192 3,235,513.95 2.46
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86 688271 3,213,962.40 2.44
87 002044 3,175,827.00 2.41
88 300347 3,100,096.00 2.35
89 688161 3,075,455.33 2.33
90 002550 3,037,060.00 2.31
91 688266 3,010,951.23 2.29
92 603538 2,991,864.00 2.27
93 301293 2,927,604.00 2.22
94 002773 2,874,157.00 2.18
95 600420 2,815,929.00 2.14
96 600587 2,759,964.80 2.10
97 300015 2,694,665.00 2.05
98 688410 2,682,003.47 2.04
99 300194 2,641,118.00 2.01
8.4.3
714,877,068.57
755,621,794.24
8.5
%
5,656,540.06 5.02
4 - -
5 - -
6 - -
7 - -
8 - -
9 - -
10 5,656,540.06 5.02
8.6
%
1 019773 25 08 56,000 5,656,540.06 5.02
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8.7

8.8

8.9

62
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LOF 2025

8.12.5
8.12.6
§9
9.1
%
%
16,561 4,708.87 351,812.02 0.45 77,631,721.85 | 99.55
LOF A
381 7,598.58 509,487.24 | 17.60 2,385,573.58 | 82.40
LOF C
16,942 4,773.85 861,299.26 1.06 80,017,295.43 | 98.94
9.2
%
1 203,345.00 5.46
2 172,400.00 4.63
3 167,824.00 4.51
4 135,932.00 3.65
5 121,972.00 3.28
6 110,200.00 2.96
7 103,774.00 2.79
8 87,209.00 2.34
9 84,048.00 2.26
10 83,600.00 2.25
9.3

%
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LOF A 381,299.59 0.49

LOF C 0.00 0.00

381,299.59 0.47

LOF A 0~10

LOF C 0

0~10

LOF A 0

LOF C 0

§ 10

LOF A LOF C
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11.

11.

11.

11.

11.2.2

11.6.

11.

11.

11.

11.

6.2

6.3

6.4

11.7.

50,000.00
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() )
821,891,141,
o 55.92 | 374,713.88 55.92
647,932,930.
44.08 | 295,395.13 44.08
58
2024 3
1
2
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11.8
1 2025-1-4
2 2025-1-10
3 2025-1-22
LOF 2024 4
4 2025-1-22
2024
5 2025-1-25
6 2025-3-21
7 2025-3-28
LOF 2024
8 2025-3-28
2024
9 2025-3-31
2024
10 2025-4-10
LOF
11 LOF 2025-4-14
12 2025-4-19
13 2025-4-22
LOF 2025 1
14 2025-4-22
2025
15 2025-4-26
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LOF

2025

16 2025-5-17
LOF
17 LOF 2025-5-21
18 2025-6-6
19 2025-7-21
LOF 2025 2
20 2025-7-21
2025
21 2025-8-29
LOF 2025
22 2025-8-29
2025
23 2025-9-5
24 2025-10-28
LOF 2025 3
25 2025-10-28
2025
26 2025-11-20
27 2025-12-1
28 LOF 2025 2025-12-31
1
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12.1

12.2

13.1

13.2

13.3

§ 12

20%
20%

§ 13

LOF
LOF

LOF

https://www.cxfund.com.cn

2026 3

69 69
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