2024

2024 6 30



2024

1.1

2024

3

13

§1

53

2024

6

2024

30

8

28



2024

1.2

wn
[IEY

[N
HER

w w

w

wn
~N oo oo o ororo o1 AP DDBSADDSSPEEDD B O O0OWwW W DD DNDDDDODN
N -

w

w

N NN NN
o O WM R

g~ W DN P

0 N O O B W N P

A 0NN P



2024

TT . 47
7.8 . 47
79 e 47
720 47
720 47
20 47
£ 48
0 48
1 48
8.3 e 49
L5 2 49
£ 0 49
10,0 e e e e e aaa e 49
10.2 e 49
10.3 e ieeaeaaaaaaa 50
10,4 e aaaeaeaeeaaaaeaaaan 50
10.5 e aaaeaaaaeaaaan 50
10.6 e 50
O 50
10.8 e aaaeeaaaeeaaaeaaaan 51
£ 0 53
11.1 20% i 53
I 53
L5 17 53
12 L e e e e e e aae e 53
12 e e e e e e ae e 53
e 53



2024

8§ 2
2.1
019997
2024 3 13
101,907,528.52
C
019997 019998
70,844,693.06 31,062,835.46
2.2
800 *70%+ *10%+
*20%
2.3

021-61009999

400-61-95555

zhouyg@cxfund.com.cn

zhangshan_1027@cmbchina.com

4007005566

400-61-95555

021-61009800

0755-83195201

68 37

7088

68
37 38

7088

200120

518040




2024

2.4
www . cxfund.com.cn
38
7088
2.5
68 9 37 38
§3
3.1
2024 3 13 -2024 6 30
3.1.1
A C
-1,713,176.06 -839,262.50
-2,211,695.86 -1,021,922.05
-0.0143 -0.0177
-1.43% -1.76%
-2.72% -2.90%
3.1.2 (2024 30 )
-1,926,956.76 -899,319.00
-0.0272 -0.0290
68,917,736.30 30,163,516.46
0.9728 0.9710
3.1.3 (2024 30 )
-2.72% -2.90%
1 2024 3 13
2
3




2024

4
3.2
3.2.1
A
-3.63% 0.43% -2.9% 0.41% | -0.64% 0.02%
-2.59% 0.33% -1.27% 0.64% | -1.32% | -0.31%
-2.72% 0.30% -2.88% 0.63% 0.16% | -0.33%
C
-3.68% 0.43% -2.99% 0.41% | -0.69% 0.02%
-2.74% 0.33% -1.27% 0.64% | -1.47% | -0.31%
-2.90% 0.30% -2.88% 0.63% | -0.02% | -0.33%
3.2.2
T S e T A S i A T TR R S R T L T PSS R R T
3.20% A
2. 40% Y
1. 60% /\" 'n
0. 80% / VS \J"'
N
0. 00% A f \
|
-0. 80% | | ~
\ \
~1.60% | / . II|I ||| [ \//
-2. 40% H'.-"f A \ A
, V\ |
-3. 20% 1
© ¢ 8] 5 8 ¢ 2 I 8 8§ ¢ 2 & 88 - 8 8
h b b o % % % % % b oW b b b b b b b b
3393331 §iii199333%%%+3%

KEMBTIWESAZTFEGKE —KEMBITIESAR TS EWEE

53




2024

1 2024 3
2024 3 13
2
50%
§4
4.1
4.1.1
31.21% 15.15%
4.54%
2024 6 30

13

2024

88

53

6 30
6
5%
2003 63
44 .55%

60%-95%

4 .55%

1.65



2024

100 (LOF)

(LOF)

LOF

500

FOF

300

FOF

87

30

FOF



2024

FOF
30
50 1000
90
60
120 AA T
180
4.1.2
2024 3 y 2011 9 2013 3
13 2019 1
1
2
4.2

10 53




2024

4.3
4.3.1

4.3.2

S%

4.4
4.4.1

4.4.2
2024 6 30 , A 0.9728

0.9728 , A -2.72%; C
0.9710 , 0.9710 , C -2.90%,

-2.88%

4.5

4.6

11 53



2024

4.7

4.8

5.1

5.2

5.3

§5

12

53



2024

6.1

2024

§ 6

6

30

2024

6 30

12,179,740.49

81,348,186.44

76,257,234.38

5,090,952.06

9,818,547.81

122,166.00

29,596.65

103,498,237.39

2024

6 30

1,918,671.84

2,211,124.50

13

53




2024

165,707.79

27,617.96

22,991.61

1,600.89

14

6.4.7.9

53

69,270.04




2024

6.4.7.16 -
6.4.7.17 _
6.4.7.18 _
6.4.7.19 469,686.00
3- “ _"
6.4.7.20 -681,179.35
4- 3 _71 -
5. o 6.4.7.21 240,047.61
1,055,251.54
1 6.4.10.2.1 762,558.21
2 6.4.10.2.2 127,093.03
3 6.4.10.2.3 103,801.21
4 _
5 -
6 6.4.7.22 -
7 1,401.68
6.4.7.23 60,397.41
-3,233,617.91
“ o -3,233,617.91
-3,233,617.91
2024 3 13 2024 6 30 2024 3
13
6.3
2024 3 13 2024 6 30
2024 3 13 2024 6 30

15

53




2024

228,939,419.81

228,939,419.81

-127,031,891.29

-2,826,275.76

-129,858,167.05

-3,233,617.91

-3,233,617.91

-127,031,891.29 407,342.15 | -126,624,549.14
1.
213,580.96 -102.60 213,478.36
2.
-127,245,472.25 407,444.75 | -126,838,027.50
101,907,528.52 -2,826,275.76 99,081,252.76
2024 3 13 2024 6 30 2024 3
13
6.1 6.4
16 53




2024

6.4
6.4.1

( ‘ ")
“ ) [2023]2443

228,852,496.40
( ) ( ) (24) 00036
2024 3 13
228,939,419.81 86,923.41

17 53



2024

800
*10%+ *20%

6.4.2
2006

6.4.3

2024

2024 6 30

6.4.4
6.4.4.1

13 2024 6

6.4.4.2

6.4.4.3

@

18

*70%+
15
( 13
XBRL 3 <
” )
6.4.4
30 2024 3 13
2024
53



2024

&)

®

6.4.4.4

19

53



2024

20

53



2024

&)

®

6.4.4.6
D
2)
6.4.4.7
@
&)
® ( )
(
) B
®)
( )

21 53



2024

) @

6.4.4.8

6.4.4.9  /(

6.4.4.10

6.4.4.11

22

53

@

/(






2024

©)
[2017]13

[2022]566 <

6.4.5
6.4.5.1

6.4.5.2

6.4.5.3

6.4.6
[2002]128

[2008]1 [2012]85
[2014]81
[2015]101
[2016]36
[2016]46
[2016]70
[2016]127
[2016]140
[2017]2 [2017]56
[2017]90

24 53



2024

@
3%
@
®) 20%
1 (1 )
1 1 (1) 50%
1
50% 20%
/ H H
( : ") H
H 20% /
H 20%
) 0.1%
2023 39 2023
8 28 /
®
6.4.7
6.4.7.1
2024 6 30
25 53




2024

3,076,541.69

3,076,162.80

378.89

26

53




2024

6.4.7.4.

6.4.7.5
6.4.7.5.

6.4.7.6
6.4.7.6.

6.4.7.7
6.4.7.7.

6.4.7.8

6.4.7.9

2024 6 30

4,707.42

4,698.42

4,698.42

18,707.70

41,156.50

69,270.04

6.4.7.10

2024

3 13 2024 6 30

166,905,066.39 166,905,066.39

183,944.32 183,944 .32

-96,244,317.65 -96,244,317.65

27 53




2024

/ - -
70,844,693.06 70,844,693.06
C
2024 3 13 2024 6 30
62,034,353.42 62,034,353.42
29,636.64 29,636.64
. -31,001,154.60 -31,001,154.60
/ - -
/ - -
31,062,835.46 31,062,835.46
1
2 2024 2 26 2024 3 8
228,852,496.40 228,852,496.40 ( A
166,837,901.82 C 62,014,594.58 )
86,923.41 86,923.41 ( A
67,164.57 C 19,758.84 )
6.4.7.11
6.4.7.12
A
-1,713,176.06 -498,519.80 -2,211,695.86
-176,932.18 461,671.28 284,739.10
-242.70 -142.78 -385.48
-176,689.48 461,814.06 285,124.58

28 53




2024

-1,890,108.24 -36,848.52 -1,926,956.76

C

29 53




2024

6.4.7.15

6.4.7.15.1

2024 3 13 2024
6 30
382,728.80
-1,540.09
381,188.71]
6.4.7.15.2
2024 3 13 2024
6 30
96,448,997.91
95,142,707.50
1,307,632.91
197.59
-1,540.09
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
6.4.7.18
6.4.7.18.1

30

53



2024

6.4.7.18.2 —_—
6.4.7.19
2024 3 13 2024 6 30
469,686.00
469,686.00
6.4.7.20
2024 3 13 2024 6 30
1. -681,179.35
-676,161.85
-5,017.50
2. -
3. -
-681,179.35
6.4.7.21
2024 3 13 2024
6 30
240,047.61
240,047.61
30
30 3 75% 3
6 50% 6

25%

31 53




2024

6.4.7.22

6.4.7.23
2024 3 13 2024
6 30
18,707.70
41,156.50
533.21
60,397.41
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

32 53




2024

728,918,890.04

33 53



2024

6.4.10.2
6.4.10.2.1
2024 3 13 2024 6 30
762,558.21
359,829.78
402,728.43
1 2024 3 13
2 1.2%
H Ex 1.2%+
H
E
6.4.10.2.2
2024 3 13 2024 6 30
127,093.03
1 2024 3 13
2 0.2%
H Ex 0.2%+
H
E
6.4.10.2.3
2024 3 13 2024 6 30
5
- 19,461.15 19,461.15
- 84,155.27 84,155.27
- 103,616.42 103,616.42
1 2024 3 13
2 A 0.6%

34

53




2024

H Ex 0.6%+
H C

E C

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

0.6%

2024

3 13

2024

6 30

3,076,541.69

24,484 .56

6.4.10.7

6.4.10.8

2024

3

13

35

53




2024

6.4.

6.4.
6.4.

6.4.

6.4.
6.4.

6.4.

6.4.

6.4.
6.4.

11

12.

12.

12.

12.3.

12

12.

13

13.

.3.2

2024

6

30

36

53



2024

6.4.13.2

10%

10%

6.4.13.2.1

2024 6 30

A-1 -

A-1 -

5,090,952.06

5,090,952.06

6.4.13.2.2

6.4.13.2.3

6.4.13.2.4

6.4.13.2.5

6.4.13.2.6

37 53




2024

6.4.13.3

6.4.13.3.1

6.4.13.4

6.4.13.4.1

6.4.13.4.1.1

2024 6 30

1-5

12,179,740.49

12,179,740.49

5,090,952.06

76,257,234.38

81,348,186.44

- - - 122,166.00 122,166.00
- - - 29,596.65 29,596.65
- - - 9,818,547.81] 9,818,547.81

38

53



2024

17,270,692.55 4 - - 86,227,544.84 103,498,237.39
- 4 - - 2,211,124.50  2,211,124.50
i 1 - - 165,707.79 165,707.79
i 1 - - 27,617.96 27,617.96
- 4 - - 1,918,671.84 1,918,671.84
i 1 - - 22,991.61 22,991.61
i 1 - - 1,600.89 1,600.89
i 1 - - 69,270.04 69,270.04
i 1 - -| 4,416,984.63 4,416,984.63
17,270,692.55 4 - - 81,810,560.21 99,081,252.76
6.4.13.4.1.2
2024 6 30
27 -4,416.45
27 4,416.45
6.4.13.4.2
6.4.13.4.2.1
2024 6 30

23,080,034.38

23,080,034.38

122,166.00

122,166.00

23,202,200.38

23,202,200.38

39 53




2024

- | 23,202,200.38 - 23,202,200.38
6.4.13.4.2.2
2024 6 30
5% 1,160,110.02
S% -1,160,110.02
6.4.13.4.3

VaR(Value at Risk)

6 30
6.4.13.4.3.1
2024 6 30
%

76,257,234.38 76.96

5,090,952.06 5.14

81,348,186.44 82.10
6.4.13.4.3.2

95%

40

53




2024

2024 6 30
VaR 2.52% -2,497,767.10
VaR
95%
6.4.14
6.4.14.1
6.4.14.2
6.4.14.2.1
2024 6 30

76,257,234.38

5,090,952.06

81,348,186.44
6.4.14.2.2

41

53




2024

6.4.14.3
2024 6 30
6.4.14.4
6.4.15
§7
7.1
%
1 76,257,234.38 73.68
76,257,234.38 73.68
5,090,952.06 4.92
5,090,952.06 4.92
4 - -
6 - -
7 12,179,740.49 11.77
9,970,310.46 9.63
9 103,498,237.39 100.00
23,080,034.38
23.2%
7.2
7.2.1

42 53



2024

- T | |T1 (M

11,896,000.00

12.01

43

53




2024

7 601939 800,000 5,920,000.00 5.97
8 300627 140,000 4,179,000.00 4.22
9 002384 200,000 4,140,000.00 4.18
10 600487 260,000 4,100,200.00 4.14
11 600988 250,000 4,085,000.00 4.12
12 300181 270,000 4,082,400.00 4.12
13 603225 260,000 4,053,400.00 4.09
14 01070 TCL 700,000 4,037,696.32 4.08
15 02338 140,000 1,908,961.49 1.93
7.4
7.4. 2% 20
D)

1 601328 27,043,324.00 27.29
2 601939 19,550,101.00 19.73
3 002463 16,911,823.96 17.07
4 002594 14,368,589.00 14.50
5 600585 13,988,349.00 14.12
6 000933 11,942,581.00 12.05
7 603727 10,679,603.00 10.78
8 300181 10,656,500.00 10.76
9 002384 10,215,882.00 10.31
10 600642 9,601,072.00 9.69
11 300347 9,598,464.00 9.69
12 002139 9,358,261.00 9.45
13 000630 9,223,500.00 9.31
14 603193 9,196,812.00 9.28
15 601336 9,172,184.00 9.26
16 600559 9,104,571.73 9.19
17 600028 9,067,187.40 9.15
18 002078 8,855,518.00 8.94
19 600938 4,170,879.00 4.21
19 00883 4,015,208.54 4.05
20 600900 7,625,014.00 7.70
21 300308 7,360,385.60 7.43
22 00700 7,147,098.24 7.21
23 002003 6,822,036.00 6.89
24 03993 6,683,376.05 6.75
25 601077 6,220,647.00 6.28
26 600837 5,869,985.00 5.92
27 601985 5,742,449.00 5.80
28 600988 5,708,356.00 5.76
29 601128 5,668,400.00 5.72

44 53




2024

30 300627 5,582,774.00 5.63
31 300573 5,567,133.00 5.62
32 03690 -W 5,403,582.04 5.45
33 02328 5,237,820.98 5.29
34 600547 5,199,583.00 5.25
35 600000 5,185,979.00 5.23
36 603986 5,061,920.00 5.11
37 300463 4,871,891.00 4.92
38 688201 4,670,747.76 4.71
39 601858 4,572,516.00 4.61
40 688489 4,570,928.45 4.61
41 688088 4,510,675.69 4.55
42 603325 4,452,911.00 4.49
43 688559 4,450,226.81 4.49
44 01070 TCL 4,441,988.30 4.48
45 688006 4,412,136.38 4.45
46 300577 4,329,376.00 4.37
47 600487 4,289,399.00 4.33
48 603225 4,126,402.00 4.16
49 688575 4,113,888.68 4.15
50 603444 3,919,117.00 3.96
51 689009 3,798,006.22 3.83
52 688293 3,622,297.35 3.66
53 688169 3,491,500.00 3.52
7.4.2 2% 20
D)
1 601328 20,507,358.20 20.70
2 002463 16,796,198.00 16.95
3 002594 14,332,225.00 1447
4 600585 13,642,810.00 13.77
5 601939 13,509,000.00 13.63
6 000933 10,715,445.00 10.81
7 601336

45

53




2024

16 600028 8,792,790.60 8.87
17 600900 7,754,540.00 7.83
18 300308 6,798,796.20 6.86
19 300181 6,641,687.00 6.70
20 300573 6,251,127.00 6.31
21 002384 6,202,404.00 6.26
22 600547 6,155,808.00 6.21
23 601077 6,108,150.00 6.16
24 601128 5,951,805.00 6.01
25 600837 5,656,510.00 5.71
26 600000 5,380,500.00 5.43
27 03690 -W 5,293,970.38 5.34
28 02328 5,093,121.75 5.14
29 688088 5,035,883.30 5.08
30 603986 4,924,665.00 4.97
31 601858 4,661,844.00 4.71
32 300463 4,651,285.00 4.69
33 300577 4,478,530.00 4.52
34 688201 4,458,874.70 4.50
35 603325 4,392,749.00 4.43
36 688489 4,297,134.98 4.34
37 688575 4,080,222.39 4.12
38 688006 4,061,578.97 4.10
39 688559 4,016,305.80 4.05
40 603444 3,936,278.00 3.97
41 688293 3,778,840.45 3.81
42 689009 3,658,054.66 3.69
43 688169 3,491,905.20 3.52
7.4.3

404,147,423.64

324,771,466.40

7.5
%
5,090,952.06 5.14

46

53




2024

OO0 |IN|O |01 D>

5,090,952.06

5.14

7.6

47

53




2024

1 -
2 9,818,547.81
3 122,166.00
4 -
5 29,596.65
6 -
7 -
8 -
9 9,970,310.46

7.12.4

7.12.5

7.12.6

§8
8.1
%
%
1,592 44,500.44 494,362.82 | 0.70 70,350,330.24 99.30
A
564 55,075.95 5,313,726.30 | 17.11 25,749,109.16 82.89
C
2156 47,266.94 5,808,089.12 | 5.70 96,099,439.40 94.30
8.2
%
A 0.00 0.00

48 53




2024

C 0.00 0.00
0.00 0.00
8.3
A 0
C 0
0
A 0
C 0
0
§9
A ¢
2024 3 13

166,905,066.39 62,034,353.42
183,944.32 29,636.64
96,244,317.65 31,001,154.60
70,844,693.06 31,062,835.46
2024 3 13 2024 3 13 2024 6

30

§ 10
10.1
10.2
10.2.1

49

53




2024

10.2.2

10.3

50 53



2024

10.7.2

51 53



2024

10 2024-3-8
11 2024-3-14
12 2024-3-29
2023
13 2024-4-1
14 2024-4-2
15 2024-4-22
2024
16 2024-6-11
17 2024-6-15
18 2024-6-15
19 2024-6-20
20 2024-6-24
21 2024-6-25
22 2024-6-26

52

53




2024

23 2024-6-28

§ 11

11.1 20%
20%

11.2

§ 12

12.1

12.2

12.3

https://www.cxfund.com.cn

2024 8 30

53 53



