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500 A
-4.17% 0.87% -6.55% 0.91% | 2.38% | -0.04%
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4.8
85
5.1
5.2
5.3
6.1
2024 6 30 2023 12 31

6.4.7.1 10,589,107.99 6,790,164.82

461,644 .97 587,445.79

27,225.80 37,047.27

6.4.7.2 147,811,928.02 151,921,581.83

147,811,928.02

148,761,351.80

3,160,230.03

50




500 2024

4.7.3 - -
4.7.4 - -
4.7.5 - _
4.7.6 - _
4.7.7 - _
- 1,886,894.18
60,862.41 110,324.69
6.4.7.8 - -
158,950,769.19 161,333,458.58

2024 6 30 2023 12 31
6.4.7.3 - -
- 1,980,388.89
86,322.07 133,572.92
103,528.31 109,299.91
19,411.57 20,493.74
551.38 1,494.26
6.4.7.9 478,141.28 576,155.45
687,954.61 2,821,405.17
6.4.7.10 125,987,971.81 125,986,058. 22
6.4.7.11 - _
6.4.7.12 32,274,842.77 32,525,995.19
158,262,814.58 158,512,053.41
158,950,769.19 161,333,458.58

2024 6 30 500 A 1.2563 500

1.2421 125,987,971.81 500 A
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124,638,982.07 500 C  1,348,989.74
6.2
500
2024 1 1 2024 6 30
2024 1 1 2024|2023 1 1 2023
6 30 6 30
133,948.36 5,504,744.65
1. 21,251.68 37,493.52
6.4.7.13 21,251.68 37,493.52
2- 13 _"
1,320,532.21 2,951,978.76
6.4.7.14 -875,845.98 232,865.44
6.4.7.15 -3,159.03 -
6.4.7.16 - -
6.4.7.17 _ _
6.4.7.18 - -
6.4.7.19 2,199,537.22 2,719,113.32
3.
o 6.4.7.20 -1,211,480.90 2,497,985.51
4- " _"
5- 13 _”
6.4.7.21 3,645.37 17,286.86
916,360.91 1,371,192.04
1 6.4.10.2.1 612,897.99 943,263.17
6.4.10.2.2 114,918.30 176,861.84
6.4.10.2.3 3,494.49 65,994.47
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4 - -
5 - -
6.4.7.22 - -
6.4.7.23 185,050.13 185,072.56
) -782,412.55 4,133,552.61
B -782,412.55 4,133,552.61
-782,412.55 4,133,552.61

6.3

500
2024 1 1 2024 6 30
2024 1 1 2024 6 30

125,986,058.22

32,525,995.19

158,512,053.41

125,986,058.22

32,525,995.19

158,512,053.41

o 1,913.59 -251,152.42 -249,238.83
- -782,412.55 -782,412.55
1,913.59 531,260.13 533,173.72

11,099,909.91

2,837,987.39

13,937,897.30
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-11,097,996.32

-2,306,727.26

-13,404,723.58

125,987,971.81

32,274,842.77

158,262,814.58

2023

1

1

2023 6 30

215,242,019.93

88,917,723.87

304,159,743.80

215,242,019.93

88,917,723.87

304,159,743.80

-72,944,482.96

-31,843,007.85

-104,787,490.81

4,133,552.61

4,133,552.61

-72,944,482.96

-35,976,560.46

-108,921,043.42

16,299,101.50

7,379,743.33

23,678,844.83

-89,243,584.46
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-132,599,888.25
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6.4.7.7.1
6.4.7.8
6.4.7.9
2024 6 30
57.62
243,548.30
243,548.30
24,863.02
59,672.34
150,000.00
478,141.28
6.4.7.10
500 A
2024 1 1 2024 6 30
122,451,795.22 122,451,795.22
10,416,218.46 10,416,218.46
‘o -8,229,031.61 -8,229,031.61
/ - -
/ - -
124,638,982.07 124,638,982.07
500 C
2024 1 1 2024 6 30
3,534,263.00 3,534,263.00
683,691.45 683,691.45
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-2,868,964.71

-2,868,964.71

/ - -
/ - -
1,348,989.74 1,348,989.74
6.4.7.11
6.4.7.12
500 A
23,960,647.84 7,692,790.24 31,653,438.08
23,960,647.84 7,692,790.24 31,653,438.08
447,439.95 -885,619.96 -438,180.01
483,721.41 249,263.82 732,985.23
1,904,954._86 726,942.80 2,631,897.66
-1,421,233.45 -477,678.98 -1,898,912.43
24,891,809.20 7,056,434.10 31,948,243.30
500 C
735,426.47 137,130.64 872,557.11
735,426.47 137,130.64 872,557.11
-18,371.60 -325,860.94 -344,232 .54
-434,570.91 232,845.81 -201,725.10
129,943.80 76,145.93 206,089.73
-564,514.71 156,699.88 -407,814.83
282,483.96 44,115.51 326,599.47
6.4.7.13
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6.4.7.17
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6.4.7.18
6.4.7.18.1
6.4.7.18.2
6.4.7.19
2024 1 1 2024 6 30

2,199,537.22
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2024 1 1 2024 6 30
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-1,216,719.90

5,239.00
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25

50




500 2024

3. -
-1,211,480.90
6.4.7.21
2024 1 1 2024 6 30
3,617.63
27.74
3,645.37
7 25%
6.4.7.22
6.4.7.23
2024 1 1 2024 6 30
24,863.02
59,672.34
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2024 1 1 2024 6 | 2023 1 1 2023

30 6 30
114,918.30 176,861.84
x 0.15%
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6.4.10.5
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2024 1 1 2024 6 30
500 A 500
2017 8
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204,288.75 -
0.14% -
6.4.10.5.2
500 C
2024 6 30 2023 12 31
% %
- - 2,640,698.86 2.10
6.4.10.6
2024 1 1 2024
0 0 6 %0 2023 1 1 2023 6 30
10,589,107.99 17,040.14 11,452,887.93 29,944.01
2024 6 30
“ ” 2023 30
6.4.10.7
6.4.10.8
6.4.11
6.4.12 2024 6 30
6.4.12.1 /
6.4.12.1.1
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2024

001379 1 6 16.98 | 13.48 105 1,782.90 | 1,415.40
11
2024 126

603285 6 18.65 | 18.65  783| 14,602.95 | 14,602.95
28
2024

603344 3 6 19.18 | 22.66 87| 1,668.66 | 1,971.42
13
2024

603381 6 6 23.35| 25.13 65 1,517.75| 1,633.45
19

6.4.12.2

6.4.12.3

6.4.12.3.1

6.4.12.3.2

6.4.12.4

6.4.13

6.4.13.1
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6.4.13.2
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6.4.13.2.5

6.4.13.2.6

6.4.13.3

6.4.13.3.1

6.4.13.4

6.4.13.4.1

6.4.13.4.1.1

| 6 6 -1 15 |5 |
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500 2024
2024 6 30
10,589,107.99 - -| 10,589,107.99
461,644.97 - - 461,644.97
27,225.80 - - 27,225.80)
- -1147,811,928.02147,811,928.02
- - 60,862.41 60,862.41]
11,077,978.76 -1147,872,790.43 158,950, 769. 19
- - 86,322.07 86,322.07
- - 103,528.31  103,528.31
- - 19,411.57 19,411.57
- - 551.38 551.38
- - 478,141.28  478,141.28
- - 687,954.61  687,954.61
11,077,978.76 -|147,184,835.82 158, 262,814.58
2023 12 31 ° L
6,790,164.82 - - 6,790,164.82
587,445.79 - - 587,445.79
37,047.27 - - 37,047.27
3,160,230.03 -|148,761,351.80| 151,921,581.83
- - 110,324.69  110,324.69
- - 1,886,894.18 1,886,894.18
10,574,887.91 -|150,758,570.67| 161,333, 458.58
- - 133,572.92]  133,572.92
- - 109,299.91  109,299.91
- - 20,493.74 20,493.74
- - 1,980,388.89 1,980,388.89
- - 1,494.26 1,494.26
- - 576,155.45  576,155.45
- - 2,821,405.17| 2,821,405.17
10,574,887.91 -|147,937,165.50 158,512,053. 41
6.4.13.4.1.2
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500 2024
2023 12
2024 6 30
31

27 - -350.69

27 - 350.69
6.4.13.4.2
6.4.13.4.3

VaR(vValue at Risk)
6 30
6.4.13.4.3.1
2024 6 30 2023 12 31
% %
147,811,928.02 93.40 148,761,351.80 93.85
- - 3,160,230.03 1.99
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6.4.13.4.3.2
95%
2023 12
2024 6 30
31
VaR 3.23%(2023 12
-5,109,589.09 -5,006,524.19
31 VaR 3.16%)
VaR
95%
2023
6.4.14
6.4.14.1
6.4.14.2
6.4.14.2.1
2024 6 30 2023 12 31
147,792,304.80 148,685,391.05
14,602.95 3,171,988.91
5,020.27 64,201.87
147,811,928.02 151,921,581.83
6.4.14.2.2
(
)
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2024

6.4.14.3
6.4.14.4
6.4.15
§7
7.1
%
1 147,811,928.02 92.99
147,811,928.02 92.99
2 - -
3 - -
7 11,050,752.96 6.95
8 88,088.21 0.06
9 158,950,769.19 100.00
7.2
7.2.1
Q)
A 1,894,733.00 1.20
B 2,403,218.00 1.52
84,023,584.82 53.09
D 3,676,593.00 2.32

37
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500 2024
E 3,636,308.00 2.30
F - -
G 2,313,850.00 1.46
H - -
1 12,339,282.30 7.80
J 7,916,245.00 5.00
K 2,051,532.00 1.30
L - -
M - -
N - -
0 - -
P - -
Q - -
R 1,844,370.00 1.17
S - -
122,099,716.12 77.15
7.2.2
(%)

A - -
B 1,432,721.00 0.91
17,228,380.90 10.89

D
1,445,472.00 0.91
E 685,875.00 0.43
F 1,448,264.00 0.92
G - -
H - -

I
2,011,635.00 1.27
J 1,459,864.00 0.92
K - -
L - -
M - -
N - -
0 - -
P - -
Q - -
R - -
S - -
25,712,211.90 16.25

7.2.3
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2024

7.3
73.1
%

1 002532 296,100 2,401,371.00 1.52
2 600066 91,000 2,347,800.00 1.48
3 002185 285,500 2,326,825.00 1.47
4 300207 153,300 2,325,561.00 1.47
5 600820 355,000 2,318,150.00 1.46
6 001872 120,200 2,313,850.00 1.46
7 002008 111,000 2,308,800.00 1.46
8 300529 84,700 2,304,687.00 1.46
9 002138 83,900 2,303,894.00 1.46
10 300383 271,100 2,290,795.00 1.45
11 300054 100,700 2,283,876.00 1.44
12 600499 269,800 2,274,414.00 1.44
13 002558 240,200 2,267,488.00 1.43
14 002958 843,400 2,260,312.00 1.43
15 002152 215,800 2,257,268.00 1.43
16 600737 234,400 2,247,896.00 1.42
17 600282 451,100 2,246,478.00 1.42
18 002423 299,000 2,239,510.00 1.42
19 600582 324,300 2,234,427.00 1.41
20 002340 349,600 2,226,952.00 1.41
21 000997 158,100 2,199,171.00 1.39
22 600521 128,700 2,194,335.00 1.39
23 603444 12,300 2,189,523.00 1.38
24 600549 126,600 2,183,850.00 1.38
25 000423 34,800 2,178,480.00 1.38
26 002128 102,900 2,171,190.00 1.37
27 000703 305,800 2,168,122.00 1.37
28 688475 63,500 2,165,985.00 1.37
29 000738 107,500 2,157,525.00 1.36
30 002064 300,900 2,157,453.00 1.36
31 600299 222,400 2,157,280.00 1.36
32 600566 68,000 2,156,280.00 1.36
33 002557 76,200 2,148,078.00 1.36

184,400 2,137,196.00 1.35
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40 000709 1,077,500 2,090,350.00 1.32
41 600380 186,300 2,080,971.00 1.31
42 600008 770,800 2,065,744.00 1.31
43 600663 232,600 2,051,532.00 1.30
44 600315 114,100 2,028,698.00 1.28
45 300390 116,300 1,998,034.00 1.26
46 688777 50,439 1,901,550.30 1.20
47 600598 151,700 1,894,733.00 1.20
48 601098 148,500 1,844,370.00 1.17
49 300558 51,000 1,660,050.00 1.05
50 603658 32,600 1,501,882.00 0.95
51 300776 32,600 1,498,296.00 0.95
52 002517 156,100 1,490,755.00 0.94
53 000683 199,400 1,377,854.00 0.87
54 600970 109,300 1,318,158.00 0.83
55 300502 11,800 1,245,490.00 0.79
56 600901 244,200 1,233,210.00 0.78
57 000155 102,000 1,098,540.00 0.69
58 601990 136,400 1,047,552.00 0.66
59 601665 179,100 879,381.00 0.56
60 000921 19,000 612,560.00 0.39
61 601058 42,600 596,400.00 0.38
62 000958 91,000 333,060.00 0.21
63 300136 14,100 276,078.00 0.17
64 601717 18,300 270,840.00 0.17
65 600095 43,000 256,280.00 0.16
66 600988 14,200 232,028.00 0.15
67 600642 20,300 179,249.00 0.11
68 000513 4,000 148,840.00 0.09
69 600038 2,500 102,775.00 0.06
70 601615 3,100 29,264.00 0.02
71 688390 118 6,622.16 0.00
72 688063 6 238.26 0.00
73 688006 12 209.40 0.00
7.3.2
%
1 688018 20,365 2,009,618.20 1.27
2 002139 149,600 1,588,752.00 1.00
3 688510 85,205 1,568,624.05 0.99
4 002519 310,100 1,522,591.00 0.96
5 601601 52,400 1,459,864.00 0.92
6 301219 38,000 1,453,880.00 0.92
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2024

7 002697 312,800 1,448,264.00 0.92
8 002267 191,200 1,445,472.00 0.91
9 601101 155,900 1,432,721.00 0.91
10 605066 251,125 1,398,766.25 0.88
11 003023 87,000 1,387,650.00 0.88
12 002035 217,900 1,357,517.00 0.86
13 688767 52,800 1,323,696.00 0.84
14 000848 164,300 1,291,398.00 0.82
15 002209 157,300 1,200,199.00 0.76
16 000551 96,200 839,826.00 0.53
17 002140 88,500 685,875.00 0.43
18 001207 46,700 678,084.00 0.43
19 300453 96,100 614,079.00 0.39
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16 300383 2,462,109.00 1.55
17 603267 2,451,308.00 1.55
18 300136 2,443,958.00 1.54
19 002958 2,442,037.00 1.54
20 000998 2,427,329.00 1.53
7.4.2 2% 20
)
1 600482 4,742,026.00 2.99
2 601058 4,509,079.00 2.84
3 600765 4,361,645.00 2.75
4 601128 4,227,158.00 2.67
5 600985 4,212,466.00 2.66
6 603225 3,974,923.00 2.51
7 600699 3,663,750.00 2.31
8 000975 3,520,075.00 2.22
9 601137 3,326,768.00 2.10
10 600901 3,230,813.20 2.04
11 002273 3,178,910.00 2.01
12 600879 3,136,866.00 1.98
13 600623 3,090,686.00 1.95
14 600970 3,086,254.00 1.95
15 603228 3,072,687.00 1.94
16 002615 3,020,366.00 1.91
17 601717 2,983,962.00 1.88
18 300866 2,927,295.94 1.85
19 002185 2,874,837.92 1.81
20 000960 2,800,282.00 1.77
743
364,739,048.44
364,295,835.73
7.5

7.6

42

50




500

2024

1.7

7.8

7.9
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500 2024

7.12.5
7.12.5.1
7.12.5.2
7.12.6
88
8.1
% %
500 A 11,196 11,132.46 25,714,808.77 | 20.63 98,924,173.30 | 79.37
784 1,720.65 0.00 0.00 1,348,989.74 | 100.00
500 C
11,980 10,516.53 25,714,808.77 | 20.41| 100,273,163.04 | 79.59
8.2
%
500 A 826,072.68 0.66
500 C 32,962.60 2.44
859,035.28 0.68
8.3
500 A 10~50
500 C 0
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500

2024

10.1

10.2
10.2.1

10.2.2

10.3

10.4

10.5

10~50
500 A 10~50
500 C 0
10~50
89
500 A 500 c
2017 8 30

210,352,867.81 -
122,451,795.22 3,534,263.00
10,416,218.46 683,691.45
8,229,031.61 2,868,964.71
124,638,982.07 1,348,989.74

§ 10
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500 2024

10.6
10.6.1

10.6.2

10.7
10.7.1

* )
329,832,188.28 45.25 180,054.70 38.23
213,755,709.33 29.32 189,776.04 40.29
98,449,050.12 13.51 53,742.61 11.41
69,597,090.75 9.55 37,994.55 8.07
17,336,824.00 2.38 9,464.06 2.01

L LN
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500 2024

1

2

3

4
10.7.2

%
() ) )
10.8
1 2024-1-19
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500

2024

500

2 2024-1-22
2023 4
3 2024-1-22
2023
4 2024-2-6
500
5 2024 1 2024-2-8
6 2024-3-6
500
7 2024-3-29
2023
8 2024-3-29
2023
9 2024-4-1
500
10 2024-4-22
2024 1
11 2024-4-22
2024
12 2024-6-15
13 2024-6-15
14
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500 2024

16 2024-6-25
17 2024-6-26
500
18 2024-6-28
§ 11
11.1 20%
20%
11.2
§ 12
12.1
1
2 500
3 500
4 500
5
6
12.2
12.3

https://www.cxfund.com.cn
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500

2024

50

50

2024

8
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