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924,646.12 4,293,983.45
896,827.52 618,347.56
329,949.05 443,252.43
54,991.50 73,875.42
25,398.65 45,898.54
6.4.7.9 664,010.49 742,710.20
2,895,823.33 6,218,067.60
6.4.7.10 249,151,897.98 311,079,903.78
6.4.7.11 - -
6.4.7.12 95,209,857.75 105,810,451.87
344,361,755.73 416,890, 355.65
347,257,579.06 423,108,423.25
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C 1.3661 249,151,897.98
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3 6.4.10.2.3 230,890.30 275,205.72
4 _ -
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19,737.53
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2025 1 1 2025 6 30
101,067.82
99,999.00
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6.4.7.16
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6.4.12.1.1
2025 126
001388 6 16.42 | 16.42] 937| 15,385.54 | 15,385.54 -
24
2025
001390 5 6 12.08 | 18.12) 178 2,150.24 | 3,225.36 -
21
2025
301590 5 6 89.60 |139.48 73| 6,540.80 | 10,182.04 -
28
2025
301595 5 6 17.05| 29.10f 196/ 3,341.80 | 5,703.60 -
12
2025
301636 4 6 33.06 | 47.46| 128 4,231.68 | 6,074.88 -
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2025 6 30

15,080,155.79 - - - - 15,080,155.79
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6.4.13.4.1.2
2024 12
2025 6 30
31
27 -955.33 -4,407.79
27 955.33 4,407.79
6.4.13.4.2
6.4.13.4.3
VaR (Value at Risk)
6 30
6.4.13.4.3.1
2025 6 30 2024 12 31
% %
323,412,210.77 93.92 390,885,582.60 93.76
3,136,898.33 0.91 2,922,508.77 0.70
36 52
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326,549,109.10 94.83 393,808,091.37 94.46
6.4.13.4.3.2
95%
2024 12
2025 6 30
31
VaR 4.68%(2024 12
-16,113,880.06 -20,269,706.52
31 VaR 4.86%)
VaR
95%
2024
6.4.14
6.4.14.1
6.4.14.2
6.4.14.2.1
2025 6 30 2024 12 31

323,292,830.23

390,856,950.31

3,152,283.87

2,922,508.77

103,995.00

28,632.29

326,549,109.10

393,808,091.37
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6.4.14.2.2
)
6.4.14.3
6.4.14.4
6.4.15
§7
7.1
%
1 323,412,210.77 93.13
323,412,210.77 93.13
3,136,898.33 0.90
3,136,898.33 0.90
4 - _
5 - -
6 - -
7 17,221,321.74 4.96
8 3,487,148.22 1.00
9 347,257,579.06 100.00
7.2
7.2.1

38
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A - -
B 2,446,990.00 0.71
C 301,253,539.57 87.48
D
E - -
F - -
G - -
H - -
I
7,341,415.20 2.13
J 10,482,840.00 3.04
K - -
L - -
M 1,887,426.00 0.55
N - -
0 - -
p - -
Q - -
R - -
S - -
323,412,210.77 93.92
7.2.2
7.3
%
1 300124 424,646

39 52
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13 000100 TCL 1,705,700 7,385,681.00 2.14
14 300496 128,300 7,341,326.00 2.13
15 002056 509,800 7,213,670.00 2.09
16 600499 710,200 6,959,960.00 2.02
17 002249 1,004,000 6,606,320.00 1.92
18 600458 434,200 5,957,224.00 1.73
19 605376 152,900 5,860,657.00 1.70
20 002202 570,700 5,849,675.00 1.70
21 000049 248,200 5,649,032.00 1.64
22 300990 110,500 5,513,950.00 1.60
23 603876 595,500 5,413,095.00 1.57
24 603612 292,400 5,374,312.00 1.56
25 300593 394,300 5,283,620.00 1.53
26 688388 254,160 5,103,532.80 1.48
27 600268 651,800 5,097,076.00 1.48
28 688275 113,357 4,596,626.35 1.33
29 002121 833,800 4,169,000.00 1.21
30 300690 171,900 4,161,699.00 1.21
31 001283 74,700 4,067,415.00 1.18
32 688345 120,764 3,327,048.20 0.97
33 000625 226,100 2,885,036.00 0.84
34 600067 896,100 2,670,378.00 0.78
35 688499 60,402 2,513,327.22 0.73
36 002192 79,800 2,445,072.00 0.71
37 300825 174,600 1,887,426.00 0.55
38 002460 49,700 1,678,369.00 0.49
39 600111 51,800 1,289,820.00 0.37
40 002340

40
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56 603344 182 4,630.08 0.00
57 001390 178 3,225.36 0.00
58 603285 129 3,044.40 0.00
59 605333 100 2,745.00 0.00
60 603400 57 2,497.17 0.00
61 603382 105 2,350.95 0.00
62 688378 120 2,022.00 0.00
63 000762 100 1,918.00 0.00
64 601012 100 1,502.00 0.00
65 603518 100 988.00 0.00
66 688631 1 89.20 0.00
67 688429 1 14.54 0.00
7.4
7.4.1 2% 20
)
41 52
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28 605376 11,814,690.00 2.83
29 300750 11,611,675.00 2.79
30 000408 11,559,050.70 2.77
31 300769 11,400,046.00 2.73
32 605333 11,339,226.00 2.72
33 002056 11,141,048.00 2.67
34 300035 10,753,432.09 2.58
35 002920 10,619,081.00 2.55
36 002121 10,429,689.00 2.50
37 300410 10,302,547.00 2.47
38 000009 10,004,375.00 2.40
39 600885 9,987,633.00 2.40
40 688388 9,749,803.18 2.34
41 601168 9,603,473.00 2.30
42 002756 9,399,723.00 2.25
43 688408 9,386,470.19 2.25
44 300990 9,257,561.24 2.22
45 688275 9,155,822.44 2.20
46 002594 9,047,806.00 2.17
47 300496 9,026,201.00 2.17
48 000100 TCL 8,916,018.00 2.14
49 600499 8,869,883.00 2.13
50 600392 8,851,308.00 2.12
51 600312 8,705,037.00 2.09
52 300014 8,663,380.00 2.08
53 000400 8,565,980.00 2.05
54 300690 8,559,165.40 2.05
55 002249 8,515,906.00 2.04
56 600732 8,453,568.00 2.03
57 600104 8,395,929.00 2.01
7.4.2 2% 20
D)
1 603799 68,363,907.40 16.40
2 002709 33,535,383.00 8.04
3 300124 33,370,341.00 8.00
4 301358 29,555,958.86 7.09
5 300037 29,238,911.00 7.01
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10 300274 24,018,200.60 5.76
11 001301 23,437,369.00 5.62
12 688005 21,746,195.85 5.22
13 300390 21,630,322.60 5.19
14 002594 20,510,407.00 4.92
15 002460 20,364,353.67 4.88
16 300432 19,893,590.00 4.77
17 002050 19,666,647.00 4.72
18 300750 18,343,779.60 4.40
19 688392 18,207,036.27 4.37
20 601168 17,414,726.44 4.18
21 300827 16,702,339.12 4.01
22 301511 16,662,247.00 4.00
23 600312 16,517,100.88 3.96
24 300919 15,970,686.37 3.83
25 002906 14,975,702.00 3.59
26 688326 14,628,844.74 3.51
27 000700 14,587,729.00 3.50
28 300014 14,583,227.00 3.50
29 002028 14,396,606.00 3.45
30 300450 14,350,328.00 3.44
31 000625 14,100,321.00 3.38
32 600885 14,039,663.00 3.37
33 600482 13,783,792.00 3.31
34 600742 12,986,573.00 3.12
35 600438 12,896,237.44 3.09
36 605117 12,584,006.77 3.02
37 000408 11,940,115.12 2.86
38 300410 11,173,601.28 2.68
39 603612 10,903,069.00 2.62
40 600499 10,810,609.00 2.59
41 300035 10,753,069.00 2.58
42 605333 10,186,389.00 2.44
43 688772 10,143,912.80 2.43
44 002533 10,053,013.00 2.41
45 002920 9,337,854.00 2.24
46 002756 9,181,458.30 2.20
47 600392 9,120,783.00 2.19
48 002080 8,646,976.30 2.07
49 600578 8,462,923.00 2.03
50 688408 8,460,928.12 2.03
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7.4.3
1,154,778,804.88
1,232,689,325.24
7.5
%
3,136,898.33 0.91
4 - -
5 - -
6 - -
7 - -
8 - -
9 - -
10 3,136,898.33 0.91
7.6
%
019749 24 15 28,000 2,835,576.11 0.82
2 019766 25 01 3,000 301,322.22 0.09
1.7
7.8
7.9
7.10
7.11
7.11.1
44 52




2025

7.11.2
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7.12.2

7.12.3

189,954.95
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2025

%

30,567 6,246.86 7,853,877.01 4.11| 183,094,025.48 | 95.89
A
1,899 30,649.81 50,158,916.98 | 86.18 8,045,078.51 | 13.82
C
32,466 7,674.24 58,012,793.99 | 23.28 | 191,139,103.99 | 76.72
8.2

%
A 197,132.17 0.10
C 9,571.14 0.02
206,703.31 0.08

8.3
A 0~10
C 0
0~10
A 0~10
C 0
0~10
8§89
A C
2017 9

323,689,266.32

213,015,228.85

98,064,674.93

46 52




2025

11,137,003.92

9,796,328.80

33,204,330.28

49,657,008.24

190,947,902.49

58,203,995.49

10.

10.

10.

10.

10.

10.

1

2
10.2.1

2025

2025

10.2.2

10.6.

10.

10.

6.2

10.7.

1

4

24

18

§ 10

47

52




2025

() (%)
1 755,101,763.88 31.64 344,282 .42 31.64
1 466,076,775.86 19.53 212,489.58 19.53
1 446,096,923.59 18.69 203,376.66 18.69
2 420,497,896.10 17.62 191,700.58 17.62
2 261,370,851.68 10.95 119,156.43 10.95
1 37,766,564.00 1.58 17,218.25 1.58
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
2 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
1 - - - -
2024 3
1
48 52




2025

2
3 2025 1 1 2025 6 30
2024 7 1
10.7.2
Y b
) ) ®
399,466.00 100.00 - - - ;
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2025

10.8
1 2025-1-4
2 2025-1-10
3 2024 4 2025-1-22
4 2024 2025-1-22
5 2025-1-25
6 2025-3-21

50

52




2025

2025
15 2025-4-26
16 2025 1 2025-4-29
17 2025-5-17
18 2025-5-21
19 2025-6-6
§ 11
11.1 20%
20%
%
2025 1 1
80,344,41 40,000,00
1 2025 5 0.00 40,344,411.14 | 16.19
1.14 0.00
11
1
2
3
11.2
51 52




2025

12.1

12.2

12.3

§ 12

https://www.cxfund.com.cn

52

52

2025

8

29



