2024

2024 6 30

2024 8 30



2024

1.1

2024

1

1

§1

2024

6

30

47

2024

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

1.7

47



2024

§ 2
2.1
018071
2023 7 4
319,247,822.77
A C
018071 018072
199,805,932.29 119,441,890.48
2.2
800 *60%+ - *30%+
*10%
2.3
021-61009999 400-61-95555
zhouyg@cxfund.com.cn zhangshan_1027@cmbchina.com
4007005566 400-61-95555
021-61009800 0755-83195201
7088
68 37
68 7088
37 38

200120

518040




2024

2.4

47



2024

3.2
3.2.1
A
-2.77% 0.76% -2.51% .36% | -0.26% 0.40%
-2.43% 0.96% -0.83% .55% | -1.60% 0.41%
-3.15% 1.29% 0.32% .70% | -3.47% 0.5%
-9.53% 1.06% -7.65% .65% | -1.88% 0.41%
C
-2.84% 0.76% -2.51% .36% | -0.33% 0.40%
-2.60% 0.96% -0.83% .55% | -1.77% 0.41%
-3.51% 1.29% 0.32% .70% | -3.83% 0.59%
-10.23% 1.06% -7.65% .65% | -2.58% 0.41%
3.2.2

R TE S W PO SR -G A S5 T M S S 5 Jal A Al £ DA B SR I ER TR 6 I S S 32 HC B

A 3. 00¢ Y
fw"r:‘--., " “1!.;
A f A - o
AT S A e Wl
LA \inn / \” .
- rl || |||I 'I',_ -9 00‘:-]
f Al e
& Ayl E% = -12.00% -
- o 18 NN
4
|
|||
l
= oo r- =] =t o ] [= o - r~— =) =+ [oe] ] [=
el — [==] o -— (=) o — o — (== o4 — (=] o —
O T N A S
) (=) — — — — — (=) (=) (=) (=] (=] (=) (=) (=) (=)
O
=~ o4 o o o [} o4 o4 o4 o4 [} [} o4 o4 o4 o4
) o o [=] [=] (=] o o o o [=] (=] o o o o
~ o4 (o] o o (o} o o4 (o] (o] o (o} o o o4 (o]
IR SAR IR EIBKE —t’c{Ei’ﬂi&IﬁtﬁiE%-ﬁ.ﬁi‘l‘ﬂliéﬁi‘é}@liﬁﬁ|

N
3

2024-06-30

2023-07-04

2023-07-23
2023-08-11

i

HAEHE




2024

R TE S8 PO SR S C B3 T8 M = S5 55 Jal S0 Ml £ DA B0 SR 0 58 T 6 I 32 S8 3= I B

3. 00% f

.n,nnr | r\[‘

N
\\W—w D Ry ——— =3. 00% --
ol .. o o H7V s -

&. 00%
Q. 00%
W IVE
=15, 008
-18. 004
=21. 00%
-24. 00"

3] — [=] oo - - -t 3] [ | (=1 o - M =] -+ (o] ] (=1 [=] =+

T S N T

Tl i tE k22T T

— KEHEREESCRIDRENKE — KENBMEESCR I A B | [

1 2023 7 4
2023 7 4 2024 6 30
2 6
8§ 4
4.1
4.1.1
2003 63
1.65
44 _55%
31.21% 15.15% 4.55%
4.54%
2024 6 30 88
100 (LOF)
(LOF)



2024

300

FOF

30

FOF

30

50

FOF

LOF

500

FOF

87

90

47

1000



2024

60
120 AAA
180
4.1.2
2014
2023 7
14
4
1
2
4.2
4.3

4.3.1

10

47




2024

4.3.

4.4

4.4.

4.4.

2

1

2024

0.89%

2
2024

0.9047 ,

4.5

0.8977

6

-5.86%

11

47

S%

-0.25% 300

-10.99% 2024

0.9047 ,
-3.15%; C

C -3.51%,



2024

4.7

4.8

5.1

5.2

5.3

6.1

2024

§6

6

30

§5

12

47



2024

2024

6 30

2023

12 31

6.4.7.1

23,722,963.24

45,931,259.49

13

47

170,790.57

843,816.58




2024

6.4.7.9 314,068.93 657,771.68
886,425.21 1,749,973.79
6.4.7.10 319,247,822.77 387,774,090.97
6.4.7.11 - -
6.4.7.12 -31,264,927.37 -26,136,350.74
287,982,895.40 361,637,740.23
288,869,320.61 363,387,714.02
1 2024 6 30 A 0.9047
C 0.8977 319,247,822.77 A
199,805,932.29 C 119,441,890.48
2 2023 7 4
6.2
2024 1 1 2024 6 30
2024 1 1 2024 6
30
-11,470,556.87
1. 50,604.30
6.4.7.13 50,604.30
2. ‘o -14,778,196.22
6.4.7.14 -16,995,970.20
6.4.7.15 -814,367.42
6.4.7.16 -
6.4.7.17 -
6.4.7.18 -
6.4.7.19 3,032,141.40
3- e _”
6.4.7.20 3,127,763.99

14 47




2024

4- 113 _11 -
5. “ _» 6.4.7.21 129,271.06
2,722,758.43
1 6.4.10.2.1 1,849,576.27
2 6.4.10.2.2 308,262.69
3 6.4.10.2.3 467,827.19
4 -
5 -
6 6.4.7.22 -
! 3.62
6.4.7.23 97,088.66
’ -14,193,315.30
“ _m -14,193,315.30
~14,193,315.30
2023 7 4
6.3

2024 1 1 2024 6 30

2024 1 1

15

47

2024

6

30




2024

16



2024

17

47



2024

6.4.3

2024 6 30 2024 1 1

2024 6 30

6.4.4

6.4.5

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

€Y)
3%

@

©) 20%

18 47



2024

50%

20%

1 1 (1) 50%

20%

19 47



2024

23,722,963.24

6.4.7.2
2024 6 30
261,971,742.90 - | 262,510,526.46 538,783.56
261,971,742.90 - | 262,510,526.46 538,783.56
6.4.7.3

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.

20

47




2024

6.4.7.8
6.4.7.9
2024 30
137.99
224 ,895.58
224 ,895.58
4,500.00
24,863.02
59,672.34
314,068.93
6.4.7.10
A
2024 1 1 2024 6 30
230,813,676.02 230,813,676.02
14,019,755.55 14,019,755.55
o -45,027,499.28 -45,027,499.28
/ - -
/ - -
199,805,932.29 199,805,932.29
C
2024 1 1 2024 6 30
156,960,414.95 156,960,414.95
15,175,111.67 15,175,111.67
o -52,693,636.14 -52,693,636.14
/ - -
/ - -

21 47



2024

119,441,890.48

119,441,890.48

6.4.7.11
6.4.7.12
A

-15,482,968.33 269,033.32 -15,213,935.01

-15,482,968.33 269,033.32 -15,213,935.01

-10,270,826.31 3,437,234.89 -6,833,591.42

3,163,114.64 -156,111.58 3,007,003.06

-1,694,296.58 827,759.01 -866,537.57

4,857,411.22 -983,870.59 3,873,540.63

-22,590,680.00 3,550,156.63 -19,040,523.37

C

-11,101,372.26 178,956.53 -10,922,415.73

-11,101,372.26 178,956.53 -10,922,415.73

-7,050,252.98 -309,470.90 -7,359,723.88

3,803,559.28 2,254,176.33 6,057,735.61

-1,886,249.14 964,223.51 -922,025.63

5,689,808.42 1,289,952.82 6,979,761.24

-14,348,065.96 2,123,661.96 -12,224,404.00
6.4.7.13

2024 1 2024 30

45,044.

82

22




2024

4,498.

22

1,061.

26

50,604.

30

6.4.7.14
6.4.7.14.1

2024

1 1 2024 6 30

343,562,106.

58

359,798,531.

12

759,545.

66

-16,995,970.

20

6.4.7.15
6.4.7.15.1

2024 1 1 2024 6 30

1,004

.44

-815,371.

86

-814,367

.42

6.4.7.15.2

2024 1 1 2024 6 30

4,549,479.

67

5,360,496.

58

4,173.

16

181.

79

-815,371.

86

6.4.7.15.3

6.4.7.15.4

23

47




2024

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
6.4.7.18.2
6.4.7.19
2024 1 1 2024 6 30
3,032,141.40
3,032,141.40
6.4.7.20
2024 1 1 2024 6 30
1. 3,127,763.99
2,895,667.41
232,096.58
2. -
3. -

3,127,763.99

6.4.7.21

24

47




2024

2024 1 1 2024 6 30
129,060.32
210.74
129,271.06
30
30 3 75% 3
6 50% 6
25%
6.4.7.22
6.4.7.23
2024 1 1 2024 6 30
24,863.02
59,672.34
9,000.00
2,487.99
1,065.31
97,088.66
6.4.8
6.4.8.1
6.4.8.2

25

47




2024

( “ ") |

6.4.10

6.4.10.1

6.4.10.1.1

2024 1 1 2024 6 30
%
533,794,652.27 81.86
2023 7 4
6.4.10.1.2
2024 1 1 2024 6 30
%
4.549,479.67 100.00
2023 7 4

6.4.10.1.3

6.4.10.1.4

6.4.10.1.5

2024 1 1 2024 6 30
% %
451,540.46 86.67 219,851.03 97.76
1 2023 7 4
2

26 47




2024

6.4.10.2
6.4.10.2.1
2024 2024 6 30
1,849,576.27
866,807.66
982,768.61
1 2023 7 4
2
2023 8 28 1.50% 1.20%
3
/
6.4.10.2.2
2024 2024 6 30
308,262.69
1 2023 7 4
2
2023 8 28 0.25% 0.20%
X
3
x /
6.4.10.2.3
2024 1 2024 6 30
A C
- 290,521.55 290,521.55
- 30,359.51 30,359.51]

27

47




2024

- 320,881.06‘ 320,881.06

2023 7 4

0.80% C x 0.80%

28 47



2024

6.4.

6.4.

6.4.
6.4.

6.4.

6.4.
6.4.

6.4.

6.4.

6.4.
6.4.

10.

11

12

12.

12.

12.

12.3.

12

12.

13

13.

.3.2

2024

6

30

29

47



2024

6.4.13.2

10%

10%

6.4.13.2.1

6.4.13.2.2

6.4.13.2.3

6.4.13.2.4

2024

30

2023

12

31

5,131,538.63

5,131,538.63

6.4.13.2.5

30

47




2024

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

2024 6 30

23,722,963.24 - - - 23,722,963.24

170,790.57 - - -

170,790.57

31 47



2024

73,758.89 - - - 73,758.89

- - -262,510,526.46/262,510,526.. 46

- - - 65,168.21 65,168.21

- - - 56,392.26 56,392.26

- - | 2,269,720.98 2,269,720.98

23,967,512.70 - -264,901,807.91/288,869, 320.61

- - | 145,939.60  145,939.60

- - | 299,287.65  299,287.65

- - - 49,881.29 49,881.29

- - - 7.05 7.05

- - - 77,240.69 77,240.69

- - | 314,068.93  314,068.93

- - | 886,425.21  886,425.21

23,967,512.70 - -264,015,382.70/287, 982, 895.. 40
2003 12 31 | ° 6 1 1

45,931,259.49 - - -| 45,931,259.49

843,816.58 - - - 843,816.58

194,370.91 - - - 194,370.91

-5,131,538.63 -310,921,767.80/316, 053, 306.. 43

- - | 364,960.61  364,960.61

46,969,446.985,131,538.63 -1311,286,728.41/363,387,714.02

32

47



2024

31

27

-76,350.21

27

76,350.21

6.4.13.4.2

6.4.13.4.2.1

2024 6 30
- 30,946,240.76 30,946,240.76
- 65,168.21 65,168.21
- 31,011,408.97 31,011,408.97
- 31,011,408.97 31,011,408.97
2023 12 31

20,000,275.40

20,000,275.40

20,000,275.40

33

20,000,275.40




2024

- 20,000,275.40

20,000,275.40

6.4.13.4.2.2
2023 12
2024 6 30
31

5% 1,550,570.45 1,000,013.77

5% -1,550,570.45 -1,000,013.77
6.4.13.4.3

VaR(Value at Risk)
6 30
6.4.13.4.3.1
2024 6 30 2023 12 31

%

%

262,510,526.46

91.

310,921,767.80

85.98

5,131,538.63

1.42

34

47




2024

262,510,526.46 91.15 316,053,306.43 87.40
6.4.13.4.3.2
95%
2023 12
2024 6 30
31
VaR 3.66%(2023 12
-10,534,725.18 -12,000,464.99
31 VaR 3.32%)
VaR
95%
2023
6.4.14
6.4.14.1
6.4.14.2
6.4.14.2.1

2024

35

6

47




2024

6.4.14.2.2

6.4.14.3

2024 6 30 2023 12

31 )

6.4.14.4

6.4.15

§7

7.1

%

1 262,510,526.46 90.88

262,510,526.46 90.88

36 47




2024

A - -
B 16,777,676.00 5.83
C 195,478,314.40 67.88
D - -
E - -
F 4,139,800.00 1.44
G - -
H - -
I 10,989,495.30 3.82
J 4,179,000.00 1.45
K - -
|_ - -
M - -
N - -
0 - -
P - -
Q - -
R - -
S - -
231,564, 285.70 80.41
71.2.2
o

6,850,576.08 2.38

10,500,383.40 3.65

13,595,281.28 4.72

30,946, 240.76 10.75

7.3

b

1 00700 40,000 |  13,595,281.28 4.72
2 002463 299,920 |  10,947,080.00 3.80
3 600519 7,000 |  10,271,730.00 3.57
4 002273 500,000 8,490,000.00 2.95
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5 002475 200,000 7,862,000.00 2.73
6 601899 400,000 7,028,000.00 2.44
7 00388 30,000 6,850,576.08 2.38
8 000333 100,000 6,450,000.00 2.24
9 600276 156,000 5,999,760.00 2.08
10 002138 200,000 5,492,000.00 1.91
11 300604 200,000 5,434,000.00 1.89
12 002648 300,000 5,394,000.00 1.87
13 600809 25,000 5,272,000.00 1.83
14 300525 400,039 5,080,495.30 1.76

38

47




2024

48 301030 100,000 2,462,000.00 0.85
49 600309 30,000 2,425,800.00 0.84
50 301291 80,000 2,404,000.00 0.83
51 688072 20,000 2,402,200.00 0.83
52 688665 85,800 2,380,092.00 0.83
53 688235 20,000 2,316,800.00 0.80
54 688566 100,000 2,250,000.00 0.78
55 603993 250,000 2,125,000.00 0.74
56 002139 200,000 2,124,000.00 0.74
57 600765 100,000 2,040,000.00 0.71
58 600150 50,000 2,035,500.00 0.71
59 688590 150,000 1,935,000.00 0.67
60 601126 100,000 1,922,000.00 0.67
61 600559 100,000 1,818,000.00 0.63
62 688037 20,000 1,780,000.00 0.62
63 300463 150,000 1,707,000.00 0.59
64 002245 200,000 1,550,000.00 0.54
65 300627 50,000 1,492,500.00 0.52
66 688177 70,000 1,478,400.00 0.51
67 600028 221,800 1,401,776.00 0.49
68 09926 40,000 1,378,146.80 0.48
69 000933 67,000 1,355,410.00 0.47
70 000858 10,000 1,280,400.00 0.44
71 09995 50,000 1,118,033.00 0.39
72 688279 10,000 1,109,000.00 0.39
73 605117 7,000 520,380.00 0.18
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1 000977 7,444,668.00 2.06
2 300274 7,214,340.00 1.99
3 688111 6,984,180.94 1.93
4 002273 5,967,848.00 1.65
5 300476 5,924,161.00 1.64
6 688256 5,635,025.13 1.56
7 000651 5,352,455.00 1.48
8 601668 5,319,800.00 1.47
9 300525 5,276,036.83 1.46
10 300475 5,063,567.00 1.40
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12 300308 4,886,637.00 1.35
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5 603225 6,191,272.52 1.71
6 688256 6,171,301.02 1.71
7 600030 5,995,462.75 1.66
8 688111 5,953,965.01 1.65
9 000630 5,774,000.00 1.60
10 600183 5,768,420.00 1.60
11 002648 5,699,208.00 1.58
12 300115 5,407,678.52 1.50
13 601233 5,356,518.00 1.48
14 601668 5,330,000.00 1.47
15 01347 5,282,832.22 1.46
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