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8§ 2

2.1

CXLH

519975

519975

2005 2 4

296,801,910.38
2.2

700 x 75% x 25%

2.3

021-61009999
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2024

2.4
www . cxfund.com.cn
68 38
18
2.5
17
8§83
3.1
3.1.1 (2024 1 1 -2024 6 30 )
-22,448,909.05
-35,125,237.28
-0.1101]
-9.20%
-5.16%
3.1.2 (2024 6 30 )
38,822,552.48
0.1308
354,347,472 .43
1.194
3.1.3 (2024 6 30 )
63.95%
1
2
3
3.2
3.2.1
-4_94% 1.22% -3.53% 0.63% | -1.41% 0.59%
-1.49% 1.29% -3.06% 0.77% 1.57% 0.52%
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Al
4.4.2
2024 6 30 1.194 1.594
-5.16% -3.29%
4.5
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2024

4.7
4.8
85
5.1
5.2
5.3
86
6.1
2024 6 30
2024 6 30 2023 12 31

6.4.7.1 854,627.10 15,725,121.90

1,717,645.94 2,622,873.72

153,219.09 210,218.48

6.4.7.2 352,866,359.09 473,293,147 .57

333,724,379.36 456,166,739.68

12

46
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19,141,979.73

17,126,407.89

13

46




2024

6.2
2024 1 1 2024 6 30
2024 1 1 2024 | 2023 1 1 2023
6 30 6 30
-32,368,669.16 63,367,488.35
1. 29,302.66 86,913.42
6.4.7.13 29,302.66 86,913.42
2 R 13 ”
-19,844,765.53 -17,720,293.95
6.4.7.14 -26,646,204.43 -29,842,175.73
6.4.7.15 209,607.94 190,453.74
6.4.7.16 - -
6.4.7.17 _ B
6.4.7.18 - -
4.7.19 6,591,830.96 11,931,428.04
3.
o 6.4.7.20 -12,676,328.23 80,494,638.41
4 R " ”
5 R " ”
6.4.7.21 123,121.94 506,230.47
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2024

6.4.7.22 - _
6.4.7.23 115,370.00 115,976.32
o -35,125,237.28 57,414,095.79
) -35,125,237.28 57,414,095.79
-35,125,237.28 57,414,095.79
6.3
2024 1 1 2024 6 30

2024 1 2024 6 30
384,744,705.53 - | 99,480,880.79 | 484,225,586.32
384,744,705.53 - | 99,480,880.79 | 484,225,586.32
o -87,942,795.15 - | -41,935,318.74 | -129,878,113.89
- - | -35,125,237.28 | -35,125,237.28
-87,942,795.15 -| -6,810,081.46 | -94,752,876.61
1. 6,245,887.70 -|  1,129,087.85 7,374,975.55

2.

-94,188,682.85 -| -7,939,169.31 | -102,127,852.16

15
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2024

296,801,910.38 57,545,562.05 354,347,472.43
2023 1 1 2023 6 30
526,758,500.63 157,339,514.72 684,098,015.35
526,758,500.63 157,339,514.72 684,098,015.35
‘o -61,521,155.37 43,155,251.80 -18,365,903.57
- 57,414,095.79 57,414,095.79
-61,521,155.37 -14,258,843.99 -75,779,999.36
1. 143,748,807.41 61,685,545.06 205,434,352.47
2.
-205,269,962.78 -75,944,389.05 | -281,214,351.83
465,237,345.26 200,494,766.52 665,732,111.78
6.1 6.4
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( ‘ ") (
“ ") [2014]1360
869,346,402 .40 (
) 2015 2 4
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( )
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5%-20%
5%
( )
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700 x 75%+ x 25%
6.4.2
( 3
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6.4.3
2024 6 30 2024 1 1
2024 6 30
6.4.4
6.4.5
6.4.6
[2008]1
2008 9 18
[2012]85
2019 78
[2015]101
[2016]36
[2016]46
[2016]140 [2017]2
[2017]56
[2017]90
[2023]39
@ ( )
2018 1 1
3
@
©))
1 (1 )
1 1 (1) 50%
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1 20%
) A 0.10% « )
2023 8 28 0.05% (
®)
6.4.7
6.4.7.1
2024 6 30
854,627.10
854,573.69
53.41
1 -
1-3 -
854,627.10
6.4.7.2
2024 6 30
353,372,783.90 - | 333,724,379.36 | -19,648,404.54
18,843,717.67 294,979.73 | 19,141,979.73 3,282.33
18,843,717.67 294,979.73 | 19,141,979.73 3,282.33
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‘ 372,216,501.57 294,979.73 | 352,866,359.09 | -19,645,122.21
6.4.7. /
6.4.7.3. /
/
6.4.7.
6.4.7.4.
6.4.7.4.
6.4.7.
6.4.7.5.
6.4.7.
6.4.7.6.
6.4.7.
6.4.7.7.
6.4.7.
6.4.7.
2024 6 30
65.23
654,995.75
654,995.75
9,300.00
34,809.32
59,672.34
20 46




2024

758,842.64
6.4.7.10
2024 1 1 2024 6
384,744,705.53 384,744,705.53
6,245,887.70 6,245,887.70
‘o -94,188,682.85 -94,188,682.85
/ - -
/ - -
296,801,910.38 296,801,910.38
) )
6.4.7.11
6.4.7.12
71,557,216.36 27,923,664.43 99,480,880.79
71,557,216.36 27,923,664.43 99,480,880.79
-22,448,909.05 | -12,676,328.23 -35,125,237.28
-10,285,754.83 3,475,673.37 -6,810,081.46
690,589.00 438,498.85 1,129,087.85
-10,976,343.83 3,037,174.52 -7,939,169.31
38,822,552.48 18,723,009.57 57,545,562.05
6.4.7.13
2024 1 1 2024
13,203.87
14,256.88
1,841.91

21 46




2024

29,302.

66

6.4.7.14
6.4.7.14.1
2024 1 1 2024 6 30
1,276,165,174.73
1,300,314,110.22
2,497,268.94
-26,646,204.43
6.4.7.15
6.4.7.15.1
2024 1 1 2024 6 30
198,294 .27
11,313.67
209,607.94
6.4.7.15.2
2024 1 1 2024 6 30
22,898,508.78
22,505,840.33
381,354.78
11,313.67
6.4.7.15.3
6.4.7.15.4
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46
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6.4.7.21
2024 1 1 2024 6 30
123,061.30
60.64
123,121.94
30
30 3 75% 3
6 50% 6
25%
6.4.7.22
6.4.7.23

2024 1 1 2024 6 30
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6.4.10.1.1
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2
6.4.10.2
6.4.10.2.1
2024 1 1 2024 6 | 2023 1 1 2023
30 6 30
2,263,884.11 5,003,499.69
532,117.93 1,195,160.00
1,731,766.18 3,808,339.69
1
2023 8 28 1.50% 1.20%
X
2 X /
6.4.10.2.2

2024 1 1 2024 6 |2023 1 1 2023
30 6 30
377,314.01
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2024

6.4.10.4.2
6.4.10.5
6.4.10.5.1
2024 1 1 2024 6 2023 1 1 2023
30 6 30
2015 2
4
378,464.99 378,464.99
/ 0.00 0.00
0.00 0.00
/ 0.00 0.00
378,464.99 378,464.99
0.13% 0.08%
6.4.10.5.2
6.4.10.6
2024 1 1 2024 6 30
2023 1 1 2023 6 30
854,627.10 13,203.87 1,905,846.28 45,533.70
2024 6 30
“ " 2023 6 30
6.4.10.7
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6.4.10.8

6.4.11

6.4.12 2024 6

6.4.12.1 /

6.4.12.1.1
2024

001379 1 6 16.98 | 13.48] 213] 3,616.74 | 2,871.24
11
2024 1.6

603285 6 18.65 | 18.65 1,287 24,002.55 | 24,002.55
28
2024

603344 3 6 19.18 | 22.66] 182 3,490.76 | 4,124.12
13
2024

603381 6 6 23.35| 25.13| 147 3,432.45| 3,694.11
19

6.4.12.2

6.4.12.3

6.4.12.3.1

6.4.12.3.2

6.4.12.4
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A-1

A-1

19,141,979.73

17,126,407.89

19,141,979.73

17,126,407.89

6.4.

6.4.

6.4.

6.4.

6.4.

6.4.

6.4.

13.2.2

13.2.3

13.2.4

13.2.5

13.2.6

13.3

13.3.1

30

46




2024

6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
6 -1 [1-5
2024 6 30
854,627.10 - - - - 854,627.10
1,717,645.94 - - - -| 1,717,645.94
153,219.09 - - - - 153,219.09
19,141,979.73 - - -1333,724,379.36| 352,866,359.09
- - - - 37,301.74 37,301.74
21,867,471.86 - - -1333,761,681.10| 355,629,152.96
- - - - 105,682.89 105,682.89
- - - - 355,697.99 355,697.99
- - - - 59,283.01 59,283.01
- - - - 2,174.00 2,174.00
- - - - 758,842.64 758,842.64
- - - - 1,281,680.53 1,281,680.53
21,867,471.86 - - -1332,480,000.57|354,347,472.43
6 -1 1-5
2023 12 31
15,725,121.90 - - - -| 15,725,121.90
2,622,873.72 - - - -| 2,622,873.72
210,218.48 - - - - 210,218.48
17,126,407.89 - - -1456,166,739.68/473,293,147.57
- - - - 39,039.29 39,039.29
- - - -| 17,245,098.64| 17,245,098.64
35,684,621.99 - - -1473,450,877.61/509,135,499.60
- - - - 16,285,087.54/ 16,285,087.54
- - - - 528,650.48 528,650.48
- - - - 88,108.44 88,108.44
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6,332,427.22

6,332,427.22

1,675,639.60

1,675,639.60

24,909,913.28

24,909,913.28

35,684,621.99

448,540,964 .33

484,225,586.32

6.4.13.4.1.2
2023 12
2024 6 30
31
27 -16,605.86 -1,900.52
27 16,605.86 1,900.52
6.4.13.4.2
6.4.13.4.3
VaR (Value at Risk)
6 30
6.4.13.4.3.1
2024 6 30 2023 12 31
% %
333,724,379.36 94.18 456,166,739.68 94.21

32 46




2024

19,141,979.73 5.40 17,126,407.89 3.54
352,866,359.09 99.58 473,293,147.57 97.74
6.4.13.4.3.2
95%
2023 12
2024 6 30
31
VaR 3.77%(2023 12
-13,354,831.91 -16,686,438.90
31 VaR 3.45%)
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

333,689,687.34

456,040,514.21

33
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2024

19,165,982.28

17,126,407.89

10,689.47

126,225.47

352,866,359.09

473,293,147.57

6.4.14.2.2
)
6.4.14.3
6.4.14.4
6.4.15
§7
7.1
%
1 333,724,379.36 93.84
333,724,379.36 93.84
19,141,979.73 5.38
19,141,979.73 5.38
4 - -
5 - -
6 - -
2,572,273.04 0.72
190,520.83 0.05
355,629,152.96 100.00

34

46




7.2

7.2.1
%
A - -
B 11,478,200.00 3.24
C 257,037,519.59 72.54
D 8,407,632.00 2.37
E - -
F 19,384,690.17 5.47
G - -
H - -
| 28,965,557.60 8.17
J - -
K - -
L - -
M - -
N 3,570,060.00 1.01
0 - -
P - -
Q - -
R 4,880,720.00 1.38
S - -
333,724,379.36 94.18
7.2.2
7.3
%
1 688018 71,820 7,087,197.60 2.00

35

46




2024

8 300743 408,800 5,535,152.00 1.56
9 688510 288,800 5,316,808.00 1.50
10 600183 251,800 5,302,908.00 1.50
11 300566 378,800 5,299,412.00 1.50
12 002048 408,800 5,289,872.00 1.49
13 002745 652,400 5,258,344.00 1.48
14 600114 365,200 5,255,228.00 1.48
15 300383 618,800 5,228,860.00 1.48
16 003006 218,800 5,185,560.00 1.46
17 002245 668,800 5,183,200.00 1.46
18 300679 128,800 5,181,624.00 1.46
19 002332 452,800 5,166,448.00 1.46
20 688378 218,800 5,133,048.00 1.45
21 603444 28,800 5,126,688.00 1.45
22 002351 388,800 5,112,720.00 1.44
23 600694 301,990 5,076,451.90 1.43
24 600835 438,819 5,050,806.69 1.43
25 300100 468,800 5,048,976.00 1.42
26 605389 238,800 5,012,412.00 1.41
27 600420 468,800 5,006,784.00 1.41
28 603629 269,700 4,978,662.00 1.41
29 001207 342,600 4,974,552.00 1.40
30 000923 288,800 4,973,136.00 1.40
31 000830

36

46




2024

51 603995 268,800 4,709,376.00 1.33
52 605507 281,600 4,688,640.00 1.32
53 600315 258,800 4,601,464.00 1.30
54 603368 261,400 4,574,500.00 1.29
55 605007 353,600 4,465,968.00 1.26
56 301185 308,800 4,425,104.00 1.25
57 300724 81,200 4,385,612.00 1.24
58 002845 328,800 4,346,736.00 1.23
59 688080 138,800 4,209,804.00 1.19
60 300390 238,800 4,102,584.00 1.16
61 301109 238,800 3,570,060.00 1.01
62 000155 328,800 3,541,176.00 1.00
63 605305 118,880 3,065,915.20 0.87
64 002008 138,800 2,887,040.00 0.81
65 600480 268,800 2,642,304.00 0.75
66 002402 238,800 2,557,548.00 0.72
67 001218 158,800 2,377,236.00 0.67
68 601001 99,600 1,645,392.00 0.46
69 601163 88,800 1,351,536.00 0.38
70 002322 81,800 1,310,436.00 0.37
71 300726 51,800 1,181,040.00 0.33
72 300453 168,800 1,078,632.00 0.30
73 688358 38,800 1,007,636.00 0.28
74 002912 51,800 917,896.00 0.26
75 600582 109,500 754,455.00 0.21
76 000683 94,500 652,995.00 0.18
77 603551 3,000 29,400.00 0.01
78 603285 1,287 24,002.55 0.01
79 688716 267 5,660.40 0.00
80 001378 205 4,891.30 0.00
81 603062 126 4,184.46 0.00
82 603344 182 4,124.12 0.00
83 603381 147 3,694.11 0.00
84 688610 100 3,363.00 0.00
85 603273 178 3,266.30 0.00
86 001379 213 2,871.24 0.00
87 603276 174 2,425.56 0.00
88 301525 1 56.28 0.00
89 301033 1 39.11 0.00
90 301210 1 30.01 0.00
91 300908 1 27.78 0.00
92 301370 2 21.74 0.00
93 301518 1 17.33 0.00
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2024

94 | 001287 16.53 0.00
95 | 603898 7.35 0.00
7.4
7.4.1 2% 20
)
1 002635 16,336,467.00
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2024

13 300457 11,364,405 .00 2.35
14 600820 11,337,551.00 2.34
15 603258 11,205,256.00 2.31
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7.8

7.9

40

46



2024

7.12.6

§8

8.1

%

%

40,804 7,273.84 | 135,249,126.79 45.57 | 161,552,783.59 54.43
8.2
%
765,078.70 0.26
8.3
10~50
10~50
§9
2005 2 4 869,346,402.40
384,744,705.53
6,245,887.70
94,188,682.85
296,801,910.38
§ 10
10.1
10.2
10.2.1
10.2.2
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2024

10.3

10.4
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2 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1
2
1998 29
2007 48
1
1
2
3
4
2
10.7.2

€)) €))

43 46
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44

46




2024

7 2024-3-29
2023

8 2024-4-1

2024

9 1 2024-4-22

10 2024-4-22
2024

11 2024-6-15

12 2024-6-15

13 2024-6-20

14 2024-6-24

15 2024-6-25

16 2024-6-26

17 2024 1 2024-6-28

§ 11
11.1 20%

45

46




2024

20% %
2024 1 1
130,035,3
1 2024 6 0.00 0.00 | 130,035,361.45 | 43.81
61.45
30
1
2
3
11.2
§ 12

12.1

1

2

3

4

5

6
12.2
12.3
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