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2,308.14 467.92
6.4.7.8 - -
54,987,343.57 62,018,671.66
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6.4.7.3 - -
1,323,526.06 -
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4 - _
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6.4.7.23 48,778.88 105,007..60
o 1,759,572.81 4,613,500.80
“ o 1,759,572.81 4,613,500.80

16 51




2024

1,759,572.81

4,613,500.80

2024

1

1

2024 6

30

2024

1

1

2024 6 30

59,752,912.75

- 2,026,743.95

61,779,656.70

17

51




2024

2023

2023 6 30

729,745,174.07

34,481,097.01

764,226,271.08

729,745,174.07

34,481,097.01

764,226,271.08

-547,722,962.61

-26,155,805.38

-573,878,767.99

4,613,500.80

4,613,500.80

-547,722,962.61

-30,769,306.18

-578,492,268.79

911,237.40

50,216.24

961,453.64

-548,634,200.01

-30,819,522.42

-579,453,722.43

182,022,211.46

8,325,291.63

190,347,503.09




2024

( ‘ ")
} ") ( «
") [2017]1021
200,118,348.27 (
1700023 2017 8
2022 10 17
C 2022 10 19 C (
“ c ) C 0.20%
A ( “ A" ) A
(
(
)
( )
(
80%
20% 3%
(
) 5%
x 80%+ 500 x 20%

19 51

1



2024

2024 6 30 2024 1 1
2024 6 30
11
1
11
[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%
)
3)

20 51



2024

1 (1 )
1 (1) 50%
1 20%
4) 0.10% « )
2023 8 28 0.05% « )
®)
1
6.4.7.1
2024 6 30
2,801,464.38
2,801,295.29
169.09
1 -
1-3 -
2,801,464.38
6.4.7.2
2024 6 30
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3,503,887.15 -1,941,876.89 1,562,010.26
984,969.14 437,409.14 1,422,378.28
~372,457.42 173,068.87 -199,388.55
7,902.28 -3,235.90 4,666.38
-380,359.70 176,304.77 -204,054.93
4,116,398.87 -1,331,398.88 2,784,999.99
C
1,095,071.49 -630,337.80 464,733.69
1,095,071.49 -630,337.80 464,733.69
242,707 .46 94,487.07 337,194.53
-356,649.38 205,000.29 -151,649.09
141,852.40 -46,633.64 95,218.76
-498,501.78 251,633.93 -246,867.85
981,129.57 -330,850.44 650,279.13
6.4.7.13
2024 1 1 2024
2,293.07
1,405.57
136.92
3,835.56
6.4.7.14
6.4.7.14.1 _—
2024 1 1 6 30

52,782,825.99
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101,861.54
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2024 1 1 2024 6
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2024 1 1 2024 6 | 2023 1 1 2023
30 6 30
163,018.05 1,125,158.68
27,196.63 198,133.31
135,821.42 927,025.37
x 0.60%
= x 0.60%
6.4.10.2.2
2024 1 1 2024 6 | 2023 1 1 2023
30 6 30
27,169.70 187,526.39
x 0.10%
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6.4.10.2.3
2024 1 1 2024 6 30
A C
- 1.82 1.82
- 1.82 1.82
2023 1 1 2023 6 30
A C
- 2,690.95 2,690.95
- 2,690.95 2,690.95
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6.4.13.2

10%

10%

6.4.13.2.1

2024 6 30 2023 12 31

A-1 - -

A-1 - -

7,413,586.69 17,660,130.96

7,413,586.69 17,660,130.96

6.4.13.2.2

6.4.13.2.3

6.4.13.2.4

31 51



2024

6.4.13.2.5

6.4.13.2.6
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6.4.13.3.1

6.4.13.4
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2024 6 6 6 -1 1-5 5
30
2,801,464.38 - - - -| 2,801,464.38
88,609.46 - - - - 88,609.46
15,264.80 - - - - 15,264.80
10,183,666.70 9,234,159.9417,293,094.628,383,814.536,984,961.0052,079,696.79
- - - - 2,308.14 2,308.14
13,089,005.34 9,234,159.9417,293,094.628,383,814.536,987,269.1454,987,343.57
- - - - 50,492.73 50,492.73
- - - - 26,320.23 26,320.23
- - - - 4,386.70 4,386.70
- - - -1,323,526.06| 1,323,526.06
- - - - 1,740.60 1,740.60
- - - - 110.68 110.68
- - - - 69,219.25 69,219.25
- - - -1,475,796.25 1,475,796.25
13,089,005.34 9,234,159.94117,293,094.628,383,814.535,511,472.8953,511,547.32
2023 6 6 -1 1-5 5
12 31
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474,941.48 - - - - 474,941.48
202,907.22 - - - - 202,907.22
22,469.97 - - - - 22,469.97
16,603,762.2121,031,974.06/ 6,615,739.62/6,118,349.877,946,804.4158,316,630.17
3,001,254.90 - - - -| 3,001,254.90
- - - - 467.92 467.92
20,305,335.7821,031,974.06| 6,615,739.626,118,349.87|7,947,272.3362,018,671.66
- - - - 35,764.89 35,764.89

- - - - 24,961.81 24,961.81

- - - - 4,160.31 4,160.31

- - - - 361.14 361.14

- - - - 448.53 448.53

- - - - 173,318.28 173,318.28

- - - - 239,014.96 239,014.96
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2023 12
2024 6 30
31
27 -460,187.94 -297,362.67
27 460,187.94 297,362.67
6.4.13.4.2
6.4.13.4.3
VaR (Value at Risk)
6 30
I
2024 6 30 2023 12 31
% %
6,984,961.00 13.05 7,946,804 .41 12.86
45,094,735.79 84.27 50,369,825.76 81.53
52,079,696.79 97.32 58,316,630.17 94.39
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95%

VaR

31

0.35%(2023 12

VaR

0.42%)
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2024 6 30
31
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6.4.14.3
6.4.14.4
1
§7
!
%
1 6,984,961.00 12.70
6,984,961.00 12.70
45,094,735.79 82.01
45,094,735.79 82.01
4 - -
5 - -
6 - -
7 2,890,073.84 5.26
8 17,572.94 0.03
9 54,987,343.57 100.00
!
1
%
A - -
1,552,750.00 2.90
2,280,307.00 4.26
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2024

D 1,859,210.00 3.47
E - -
F - -
G - -
H - -
I 129,000.00 0.24
J 1,163,694.00 2.17
K - -
L - -
M - -
N - -
0 - -
P - -
0 - -
R - -
S - -

6,984,961.00 13.05
1

%

1 000400 21,500 739,815.00 1.38
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2024

20 000598 18,000 135,360.00 0.25
21 601825 20,000 134,400.00 0.25
22 600941 1,200 129,000.00 0.24
23 601838 8,000 121,520.00 0.23
24 600282 24,000 119,520.00 0.22
25 600985 7,000 117,180.00 0.22
26 688981 2,500 115,250.00 0.22
27 600908 20,000 106,400.00 0.20
28 603986 1,100 105,182.00 0.20
29 601128 13,200 99,924.00 0.19
30 000625 7,000 94,010.00 0.18
31 600886 4,000 72,960.00 0.14
32 002318 2,000 46,660.00 0.09
33 600674 2,000 37,500.00 0.07
34 600489 2,000 29,600.00 0.06
1
D)
1 600938 1,491,793.00 2.41
2 600900 1,213,368.25 1.96
3 603556 1,067,705.00 1.73
4 000400 1,040,910.00 1.68
5 600642 1,027,693.00 1.66
6 601985 1,022,800.00 1.66
7 600985 1,002,985.00 1.62
8 601088 983,634.00 1.59
9 601225 883,059.00 1.43
10 600886 815,205.00 1.32
11 601825 803,280.00 1.30
12 605368 798,157.00 1.29
13 000933 735,733.00 1.19
14 600188 665,761.00 1.08
15 601918 647,849.00 1.05
16 601009 645,626.00 1.05
17 003816 641,200.00 1.04
18 601899 636,391.00 1.03
19 600795 628,650.00 1.02
20 000921 608,892.00 0.99
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D)
1 600938 1,105,843.00 1.79
2 603556 1,100,110.00 1.78
3 601985 1,019,740.00 1.65
4 600642 899,050.00 1.46
5 600886 895,776.00 1.45
6 600188 850,465.00 1.38
7 600795 849,250.00 1.37
8 600985 848,641.00 1.37
9 601225 839,765.00 1.36
10 000933 739,740.00 1.20
11 601918 693,269.00 1.12
12 600674 688,032.00 1.11
13 605368 671,702.00 1.09
14 601088 670,411.00 1.09
15 601899 650,859.00 1.05
16 000921 645,133.00 1.04
17 601825 641,806.00 1.04
18 600023 621,580.00 1.01
19 600025 599,056.00 0.97
20 601699 552,657.00 0.89
1
51,679,989.23
52,782,825.99
%
16,811,862.86 31.42
14,207,327.77 26.55
4 4,045,229.15 7.56
5 - -
6 - -
7 10,030,316.01 18.74
8 - -
9 - -
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| 10 | 45,094,735.79 84.27
!
b
019727 | 23 24 60,000 |  6,100,142.47 11.42
019729 | 23 26 40,000 |  4,155,626.30 7.77
24
232480020 o 40,000 |  4,054,767.12 7.58
115272 | 23 07 40,000 | 4,045,229.15 7.56
21
2128039 03 30,000 |  3,171,122.95 5.93
!
!
!
!
1
1
!
!
2024 2 1
2024 37
653

10

41
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2024

2024 4 12
03720240050
2023
2024 3 13
2024 4 19
2024 56 2024 4
30
2024 45
789,445.21
6,975,000
2024 4 29
2024 180
2015 54
2018
13
2021 276
2020 104
2003 260
2016
253
133 166
133 166
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“ 22

2024 36

02u
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180

“ 22
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02"

113
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2024 4 12

‘21 02"
2022
113
180
2023 12 28
2023 68
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172
2023 8 2
2023 7
4780
4430 350
15,264.80
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2024

2,308.

OO0 | N0 |bd W

17,572.

94

=

1 132026 EB2 2,071,305.21 3.87
2 113052 1,082,176.71 2.02
3 113056 976,132.60 1.82
4 110059 661,652.22 1.24
5 113021 590,766.44 1.10
6 113065 569,988.08 1.07
7 113046 520,660.27 0.97
8 113044 444,980.85 0.83
9 113062 428,236.79 0.80
10 113050 401,318.66 0.75
11 113584 371,709.01 0.69
12 110075 309,960.34 0.58
13 110083 288,328.66 0.54
14 113055 251,888.22 0.47
15 113054 200,707.83 0.38
16 110079 181,150.85 0.34
17 113641 172,493.92 0.32
18 127067 2 126,668.22 0.24
19 123113 110,000.00 0.21
20 113037 109,803.21 0.21
21 113644 107,658.77 0.20
22 123215 52,729.15 0.10

§8
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2024

%

13,271 3,024.04 30,677,141.55 | 76.44 9,454,890.25 | 23.56
42 236,767.53 9,742,790.34 | 97.97 201,446.06 | 2.03
13,313 3,761.46 40,419,931.89 | 80.72 9,656,336.31 | 19.28

%
A 29,067.27 0.07
C 910.11 0.01
29,977.38 0.06
A 0
C 0
0
A 0~10
C 0
0~10

8§89
A €

2017 8 1 200,118,348.27 -

45,125,268.67

14,627,644.08

94,994.85

1,711,609.32
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5,088,231.72

6,395,017.00

40,132,031.80

9,944,236.40

§ 10

10.2.1

10.2.2

) D)
73,598,613.13 70.86 40,175.89 58.39 | -
30,268,746.08 29.14 28,630.96 41.61 | -
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L N R R R RN

1998 29
2007 48
%
w ) )
164,153,709.02 94.21 28,370,000.00 100.00 - -
10,095,660.52 5.79 - - _ _

48

51




2024

49

51




2024

2024

1

9 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

50

51




2024

§ 12

https://www.cxfund.com.cn

51

51

2024

8

30




