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2025

§2

2.1

005134

2017 9 8

27,377,100,402.82

A B C D
005134 005135 018346 018349

367,457,361.85 |27,008,887,818.54 743,704.79 11,517.64
2.2
2.3

021-61009999 95559

zhouyg@cxfund.com.cn

fangy_20@bankcomm.com

4007005566

95559

021-61009800

021-62701216

68 37

188

37 38

68

18

200120

200336




2025

2.4

.cxfund.com.cn

18

68

38

2.5

51




2025

20.4514% 20.1278% 3.7397% 3.7392%
1
2
3
3.2
3.2.1
A
0.1204% 0.0006% 0.1126% 0.0000% | 0.0078% 0.0006%
0.3738% 0.0006% 0.3418% 0.0000% | 0.0320% 0.0006%
0.7658% 0.0006% 0.6810% 0.0000% | 0.0848% 0.0006%
1.6090% 0.0007% 1.3781% 0.0000% | 0.2309% 0.0007%
5.6591% 0.0020% 4 _1955% 0.0000% | 1.4636% 0.0020%
20.4514% 0.0030% 11.2918% 0.0000% | 9.1596% 0.0030%
B
0.1319% 0.0006% 0.1126% 0.0000% | 0.0193% 0.0006%




2025

0.4089%% .0006% 0.3418% 0.0000% | 0.0671% -0006%
0.8359%% .0006% 0.6810% 0.0000% | 0.1549% -0006%
1.7514% .0007% 1.3781% 0.0000% | 0.3733% .0007%
6.1051% .0020% 4.1955% 0.0000% | 1.9096% .0020%
20.1278% .0030% 11.2918% 0.0000% | 8.8360% .0030%
C
0.1122% -0006% 0.1126% .0000% | -0.0004% -0006%
0.3488% .0006% 0.3418% .0000% 0.0070% .0006%
0.7160% .0005% 0.6810% .0000% 0.0350% .0005%
1.5066% -0007% 1.3781% -0000% 0.1285% -0007%
3.7397% .0018% 2.9759% -0000% 0.7638% -0018%
D
0.1116% .0006% 0.1126% .0000% | -0.0010% .0006%
0.3473% .0006% 0.3418% .0000% 0.0055% .0006%
0.7133% -0006% 0.6810% -0000% 0.0323% -0006%
1.5017% .0007% 1.3781% .0000% 0.1236% .0007%
3.7392% .0018% 2.9759% -0000% 0.7633% .0018%

51




2025

3.2.2
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2025
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2025

4.1
4.1.1

31.21%

2025 6 30

100

(LOF)

FOF

§ 4

15.15%

4.54%

11

85

51

2003 63

44 55%

500

300

4.55%

1.65

(LOF)

LOF



2025

FOF
87
6
30
FOF
FOF
30
50
1000 90
60
120 MA T
180
180 A500
4.1.2
2024 2023 12
- 10
2 5
AAA
7 AAA
2017
- 15
9 8 2010 7

12 51




2025

87

AAA

1-3

87

13

51




2025

4.3.2
S%
4.4
4.4.1
2025
5
2024 12 12
10
1.62%-1.73% 1 2024 26BP
1.34% 10 3BP  1.65% 10 1 29BP
3 6 9 1 AAA
28 27 26 22 2.035% 2.017% 1.991%  1.955%
2025
4.4.2
2025 6 30 A 0.7658%
B 0.8359%% C 0.7160% D
0.7133% 0.6810%
4.5
2025 3

14 51



2025

PP1 CPI
4.6
4.7
100%
212,500,417.23
4.8

5.1

§5

15

51

212,500,417.23



2025

5.2
5.3
§6
6.1
2025 6 30

2025

6

30

2024

12

31

16

51




2025

6.4.7.8 - -
32,037,477,992.27 33,080,445,869.55

2025 6 30 2024 12 31
6.4.7.3 - -
4,613,130,407.06 4,536,686,626.74
40,493,796.71 -
3,555,268.54 3,216,243.10
1,185,089.51 1,072,081.01
276,424.06 262,821.01
102,366.36 164,604.00
1,145,053.24 1,663,290.94
6.4.7.9 489,183.97 616,213.27
4,660,377,589.45 4,543,681,880.07
6.4.7.10 27,377,100,402.82 28,536,763,989.48
6.4.7.11 - -
6.4.7.12 - -
27,377,100,402.82 28,536,763,989.48
32,037,477,992.27 33,080,445,869.55
2025 6 30 A 1.0000 B
1.0000 C 1.0000 D 1.0000

27,377,100,402.82 A 367,457,361.85
B 27,008,887,818.54 C 743,704.79
D 11,517.64
6.2
2025 1 1 2025 6 30
2025 1 1 2025 | 2024 1 1 2024
6 30 6 30

252,500,675.82 221,628,442.18

17 51




2025

81,272,092.85

87,305,760.15

6.4.7.13 36,467,400.36 46,690,099.22
44,804,692.49 40,615,660.93
171,228,582.97 134,322,682.03
6.4.7.14 - -
6.4.7.15 171,228,582.97 134,322,682.03

6.4.7.16

18

51




2025

212,500,417.23

193,326,721.78

6.3
2025 1 1 2025 6 30
2025 1 1 2025 6 30
28,536,763,989 28,536,763,989.
.48 48
28,536,763,989 28,536,763,989.
.48 48
-1,159,663,586 -1,159,663,586.
.66 66
- 212,500,417.23 212,500,417.23
-1,159,663,586 -1,159,663,586.
.66 66
39,533,525,569 39,533,525,569.
.85 85
-40,693,189,15 -40,693,189,156
6.51 .51

-212,500,417.2

-212,500,417.23

19

51




2025

27,377,100,402 27,377,100,402.
.82 82

2024 6 30
10,673,783,306 10,673,783,306.
.26 26
10,673,783,306 10,673,783,306.
.26 26
15,139,157,159 15,139,157,159.
.00 00
- 193,326,721.78 193,326,721.78
15,139,157,159 15,139,157,159.
.00 00
36,838,578,924 36,838,578,924.
.82 82
-21,699,421,76 -21,699,421,765
5.82 .82

-193,326,721.7

-193,326,721.78




2025

25,812,940,465 25,812,940, 465.
.26 ) ) 26
6.1 6.4
6.4
6.4.1
( ) ")
( «
") (
“ ” 2013 11 7
[2013]1411 2017 17 [2017]1517
)
A B
251,016,200.45
1700025 2017
9 8
2023 5 11 C (
“ c’) D “ D" ) C
D 0.25%
@ @) 1 (
1) ®3) 397 ( 397 )

21

4

51




2025

6.4.2

6.4.3

2025

6.4.4

6.4.5

6.4.6

2025 6 30 2025

6 30

[2008]1
[2016]36
[2016170
[2016]140

[2017]2

[2017]56 [2017]90

@

€)

®

2018 1 1

3%

22 51

[2016]46



2025

6.4.7
6.4.7.1

2025

6

30

1,001,460,897

.43

1,001,043,182.

36

417,715.

07

3,931,921,250.

54

3,925,000,000.

00

6,921,250.

54

775,262,112.

52

500,092, 777.

76

2,656,566,360.

26

23

51




2025

6.4.7.4
6.4.7.4.1

2025 6 30

6,705,932,282.60

6,705,932,282.60

6.4.7.4.2

6.4.7.5
6.4.7.5.1

6.4.7.6
6.4.7.6.1

6.4.7.7
6.4.7.7.1

6.4.7.8

6.4.7.9

2025 6 30

385,664.42

385,664.42

9,300.00

34,712.18

59,507.37

489,183.97

24 51




2025

6.4.7.10
A
2025 1 1 2025 6 30
519,355,308.52 519,355,308.52
790,720,350.61 790,720,350.61
o -942,618,297.28 -942,618,297.28
/ - -
/ - -
367,457,361.85 367,457,361.85
B
2025 1 1 2025 6 30
28,016,889,864.34 28,016,889,864.34
38,741,587,136.08 38,741,587,136.08
o -39,749,589,181.88 -39,749,589,181.88
/ - -
/ - -
27,008,887,818.54 27,008,887,818.54
C
2025 1 1 2025 6 30
507,380.73 507,380.73
1,218,001.41 1,218,001.41
o -981,677.35 -981,677.35
/ - -
/ - -
743,704.79

25 51




2025

81.75 81.75
/ - -
/ - -
11,517.64 11,517.64
) )
6.4.7.11
6.4.7.12
A
2,879,106.88 - 2,879,106.88
-2,879,106.88 - -2,879,106.88
B
209,615,246.07 - 209,615,246.07
-209,615,246.07 - -209,615,246.07
C

26

51




2025

5,982.71 - 5,982.71

-5,982.71 - -5,982.71
D

81.57 - 81.57

-81.57 - -81.57

6.4.7.13
2025 1 1 2025 6 30
3,225,304.71
33,029,247.10
2,758.61
210,089.94
36,467,400.36
6.4.7.14

27 51




2025

6.4.7.15
6.4.7.15.1
2025 1 1 2025 6 30
163,693,140.58
7,535,442.39
171,228,582.97
6.4.7.15.2
2025 1 1 2025 6 30
68,854,754,474.50
68,743,178,742.22
104,040,289.89
7,535,442.39
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

6.4.

.18.2

28

51




2025

6.4.7.19

6.4.7.20

6.4.7.21

6.4.7.22

6.4.7.23

2025 1 1 2025 6 30

34,712.18
59,507.37
18,600.00
47,946.81
160,766 36

6.4.8

6.4.8.1

6.4.8.2

6.4.9

6.4.9.1

6.4.9.2

( ’ )
( i)
( ‘
")

29 51




2025

6.4.10

6.4.10.1

6.4.10.1.1

6.4.10.1.2

2
025 1 1 20256 2024 1 1 2024 6 30
30
%
%
230,175,000.00 35.93 661,228,200.00 85.71
6.4.10.1.3
2025 1 1 2025 6 30 2024 1 1 2024 6 30
% %
193,000,000.00 100.00|24,062,578,000.00 100.00

6.4.10.1.4

6.4.10.1.5

6.4.10.2

6.4.10.2.1

2025 1 2025 2024 1 1 2024
30 6 30

30

51




2025

6.4.10.2.2

2025 1 1 2025 6 (12024 1 1 2024
30 6 30
6,358,341.45 4,700,429.35

31 51



2025

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

32 51



2025

6.4.10.6

2025 1 1 2025 6 30 2024 1 1 2024 6 30

1,501,927,564.03 4,110,026.87 82,960,931.64

33 51




2025

25 202
5 1-6
07251011 6 100.0 | 100.0} 800,00 80,000,000.0 | 80,002,945.7
4 0 0 0 0 5
CPOO 30
4
6.4.12.2
6.4.12.3
6.4.12.3.1
2025 6 30
4,613,130,407.06
092503007 25 007| 2025 99.74 900,000 89,766,215.04
09250409 |25 09| 2025 100.22 7,899,000 791,620,019.12
25
112515121 D121 2025 7 1 99.74 6,000,000 598,467,750.58
160408 16 08 2025 7 1 102.36 144,000 14,739,460.19
210203 21 03 2025 7 1 102.27 300,000 30,681,602.93
230213 23 13 2025 7 1 100.80 100,000 10,080,358.56)
230405 23 05 2025 7 1 101.26 1,600,000 162,022,384.69
230409 23 09 2025 7 1 100.61 4,700,000 472,850,921.00
240213 24 13 2025 7 1 101.00 1,500,000 151,493,870.15
240214 24 14 2025 7 1 101.43 3,800,000, 385,451,356.86
240309 24 09 2025 7 1 101.21 500,000 50,607,383.52
250201 25 01 2025 7 1 100.31 400,000 40,123,966.04
250206 25 06 2025 7 1 100.43 1,100,000{ 110,473,617.37
250214 25 14 2025 7 1 100.06 3,000,000 300,185,948.19
250411 25 11 2025 7 1 100.54 1,000,000{ 100,535,579.96
24
112402077 2025 7 3 99.89 2,000,000 199,774,290.79
CDo77
24
112403193 2025 7 3 99.86 1,000,000 99,857,170.34
CD193
24
112403250 2025 7 3 99.88 1,000,000 99,876,567.94
CD250
24
112417139 D139 2025 7 3 99.89 3,000,000 299,676,903.01

34

51




2025

25
112515133 2025 7 3 99.26/ 3,000,000 297,768,353.46
CD133
25
112515102 D102 2025 7 4 99.86| 6,000,000 599,163,362.44
48,943,0004,905,217,082.18
6.4.12.3.2
6.4.12.4
6.4.13
6.4.13.1

6.4.13.2

10%

35

51



2025

10%

6.4.13.2.1
2025 6 30 2024 12 31
A-1 20,013,742.47 50,084,471.24
A-1 - -
2,590,825,495.71 1,557,902,001.80
2,610,839,238.18 1,607,986,473.04
6.4.13.2.2
6.4.13.2.3
2025 6 30 2024 12 31
A-1 - -
A-1 - -
15,131,477,600.97 16,766,346,838.27
15,131,477,600.97 16,766,346,838.27
AA+
6.4.13.2.4
2025 6 30 2024 12 31
AAA 111,722,583.02 377,912,304.66
AAA - -
2,543,908,534.63 2,943,207,657.83
2,655,631,117.65 3,321,119,962.49
6.4.13.2.5

36 51




2025

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

2025
30

6

1-5

4,733,137,758.97

200,244,389.00

37

51

- 4,933,382,147.97




2025

30,705.67 - - - - 30,705.67
16,951,661,513.793,446,286,443.01] - - -20,397,947,956.80
6,705,932,282.60 - - - - 6,705,932,282.60
- - - - 184,899.23 184,899.23
28,390,762,261.033,646,530,832.01y - - 184,899.2332,037,477,992.27
- - - -| 3,555,268.54 3,555,268.54
- - - -| 1,185,089.51 1,185,089.51
- - - -| 40,493,796.71 40,493,796.71
4,613,130,407.06 - - - - 4,613,130,407.06
- - - - 276,424 .06 276,424 .06
- - - -| 1,145,053.24 1,145,053.24
- - - - 102,366.36 102,366.36
- - - - 489,183.97 489,183.97
4,613,130,407.06 - - -| 47,247,182.39 4,660,377,589.45
23,777,631,853.973,646,530,832.01] - -+-47,062,283.1627,377,100,402.82
1-5
2024 12 6 6 -1
31
2,366,635,691.65 50,005,333.34 - - -| 2,416,641,024.99
4,019,860.23 - - - - 4,019,860.23
69,113.18 - - - - 69,113.18
19,590,686,253.242,104,767,020.56] - - -21,695,453,273.80
8,943,179,124.35 - - - - 8,943,179,124 .35

38

51



2025

- - - -| 21,083,473.00 21,083,473.00
30,904,590,042.652,154,772,353.90 - -| 21,083,473.00833,080,445,869.55
- - - -| 3,216,243.10 3,216,243.10
- - - -| 1,072,081.01 1,072,081.01
4,536,686,626.74 - - - -| 4,536,686,626.74
- - - - 262,821.01 262,821.01
- - - -| 1,663,290.94 1,663,290.94
- - - - 164,604.00 164,604.00
- - - - 616,213.27 616,213.27
4,536,686,626.74 - - -| 6,995,253.33 4,543,681,880.07
26,367,903,415.912,154,772,353.90, - -| 14,088,219.67]28,536,763,989.48
6.4.13.4.1.2
2024 12
2025 6 30
31
27 -17,434,689.68 -17,026,752.18
27 17,434,689.68 17,026,752.18
6.4.13.4.2

39

51




2025

6.4.13.4.3

6.4.13.4.3.1

6.4.14

6.4.14.1

6.4.14.2
6.4.14.2.1

2025

6 30

2024

12 31

20,397,947,956.80

21,695,453,273.80

20,397,947,956.80

21,695,453,273.80

6.4.14.2.2

6.4.14.3

40

51




2025

6.4.14.4
6.4.15
87
7.1
%
1 20,397,947,956.80 63.67
20,397,947,956.80 63.67
2 6,705,932,282.60 20.93
3 4,933,382,147.97 15.40
4 215,604.90 0.00
5 32,037,477,992.27 100.00
7.2
%
5.28
1
%
4,613,130,407.06 16.85




2025

120
120
7.3.2
% %
1 30 44 83 17.00
397
3.06 -
2 30 —60 17.98 -
397
2.89 -
3 60 —90 7.57 -
397
0.33 -
4 90 —120 6.70 -
397
5 120 —397 39.94 -
397
117.02 17.00
7.4 240
240
7.5
%
1 - -
2 - -
3 2,745,113,501.56 10.03
2,745,113,501.56 10.03
4 70,861,752.75 .26
5 2,389,620,528.78 8.73
6 60,874,572.74 .22
7 15,131,477,600.97 55.27
8 - -
9 20,397,947,956.80 74.51
397
10 1,718,617,627.11 6.28

42

51




2025

7.6
%
1 | 09250409 25 09 7,900,000 | 791,720,236.87 2.89
2 | 112515102 | 25 CD102 6,000,000 | 599,163,362.44 2.19
3 | 112515121 | 25 CD121 6,000,000 | 598,467,750.58 2.19
4 | 112510095 | 25 CD095 5,000,000 | 499,102,137.31 1.82
5 230409 23 09 4,700,000 | 472,850,921.00 1.73
6 240214 24 14 3,800,000 | 385,451,356.86 1.41
7 | 112515156 | 25 CD156 3,500,000 | 347,255,554.00 1.27
8 | 012580753 | 25 SCP004 3,000,000 | 301,261,712.52 1.10
9 | 112417139 | 24 CD139 3,010,000 | 300,675,826.02 1.10
10 | 250214 25 14 3,000,000 | 300,185,948.19 1.10
7-7 [{1 ”
0.25 ~0.5% 0
0.0741%
~0.0401%
0.0225%
0.25%
0.25%
0.5%
0.5%
7.8
7.9
7.9.1
7.9.2
2024 7 17
2024 12
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2025

190
2024 12 17
2024 43
60
7.9.3
1 30,705.67
2 -
3 -
4 184,899.23
5 -
6 -
7 -
8 215,604.90
7.9.4
88
8.1
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2025

% %
A 71,283 5,154.91 123,548,821.96 | 33.62 | 243,908,539.89 | 66.38
B 96 | 281,342,581.44 | 27,008,887,818.54 | 100.00 0.00 0.00
c 112 6,640.22 0.00 0.00 743,704.79 | 100.00
D 2 5,758.82 0.00 0.00 11,517.64 | 100.00
71,493 382,934.00 | 27,132,436,640.50 | 99.11 | 244,663,762.32 0.89
8.2
%
1 1,335,427,089.69 4.88
2 1,306,563,604 .96 4.77
3 1,239,538,527.97 4.53
4 1,222,751,238.96 4.47
5 1,115,752,830.34 4.08
6 1,113,372,881.03 4.07
7 1,017,217,304.05 3.72
8 917,655,369.02 3.35
9 807,119,976.34 2.95
10 801,863,479.34 2.93
8.3
%
A 1,317,441.17 0.36
B 0.00 0.00
C 11,509.10 1.55
D 11,517.64 100.00
1,340,467 .91 0.00
8.4
A 0~10
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10.

10.

10.

10.

10.

2
10.2.1

2025

2025

10.2.2

10.6.

10.

10.

6.2

10.7.

24

18

*

)
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2025

N N N e L L = I N
1
1
1

[EEN
|
|
|

2024 3
1
2
2025 1 1 2025 6 30
2024 7 1
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2025

10.7.2

% %
© ) )
230,175,000.00 | 35.93 193,000,000.00 100.00 - -
410,390,530.00 | 64.07 - - - -
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2025

2 2025-1-10
2024 4
3 2025-1-22
4 2025-1-22
2024
5 2025-1-22
6 2025-1-25
7 2025-3-21
2024
8 2025-3-28
9 2025-3-28
2024
10 2025-3-31
2024
11 2025-3-31
12 2025-4-19
2025 1
13 2025-4-22
14 2025-4-22
2025
15 2025-4-25
16 2025-4-26
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2025

17

2025-5-27

18

2025-6-6

19

2025

1

2025-6-30

11.1

11.2

12.1

12.2

12.3

§ 11

20%
20%

§ 12

https://www.cxfund.com.cn

2025 8 29
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