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2025 8 29



2025

1.1

2025

1

1

§1

2025

6

30

42

2025

8

27



2025

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



2025

N NN NN

coO 0O 0O 00

A 00NN -

§9
§10

T e e e T T S U T
O O 0O O O o o o

§11

.10
11

coO N O O A W N P

11.1
11.2

§12

12.1

12.
12.



2025

§ 2
2.1
005575
005575
2018 1 19
982,872,665.75
2.2
2.3
021-61009999 025-58588321
zhouyg@cxfund.com.cn tianzuoquan@jsbchina.cn
4007005566 95319
021-61009800 025-58588155
26
68 37
68 9 26
37 38
200120 210001
2.4
www . cxfund. com.cn
68 38




2025

26 25
2.5
68 9 37 38
§3
3.1
3.1.1 (025 1 1 -2025 6 30 )
8,514,553.22
4,273,921.12
0.0043
0.42%
0.42%
3.1.2 (2025 6 30 )
31,861,551.82
0.0324
1,023,651,259.76
1.0415
3.1.3 (2025 6 30 )
30.54%
1
2
3
3.2
3.2.1
0.26% 0.03% 0.31% 0.04% | -0.05% | -0.01%
1.03% 0.06% 1.06% 0.10% | -0.03% | -0.04%
0.42% 0.07% ~0.14% 0.11% | 0.56% | -0.04%
2.49% 0.07% 2.36% 0.10% | 0.13% | -0.03%

42




2025

9.28%

0.07%

7.13%

0.07%

2.15%

0.00%

30.54%

0.06%

16.57%

0.07%

13.97%

-0.01%

3.2.2

=N

1 2018 1 19

2
4.1
4.1.1
31.21% 15.15%

4 _.54%
2025 6 30
100

§4

85

42

2003 63

44 55%

4.55%

1.65
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60
120 AAA 7
180
180 A500
4.1.2
2010 7
87 2018
1 15
19
1-3
AAA 7
87
AAA 7
2019 8
2024
12 8
6
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4.3
4.3.1

4.3.2

4.4
4.4.1

5-10bp

1-2
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42
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4.4.2
2025 6 30

1.2729

-0.14%

4.5

4.6

0.5%

10bp

11

42
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1.0415

0.42%
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4.7

4.8

5.1

5.2

5.3

6.1

2025

§6

6

30

§5

12

42



2025

2025 6 30 2024 12 31
6.4.7.1 902,985.30 69,740.33
4,327.16 -
6.4.7.2 1,107,286,508.33 1,032,098,731.31
1,107,286,508.33 1,032,098,731.31
6.4.7.3 - -

13

42




2025

84,542,561.03 24,991,130.94
6.4.7.10 982,872,665.75 982,872,667.73
6.4.7.11 - -
6.4.7.12 40,778,594.01 36,504,672.97
1,023,651,259.76 1,019,377,340.70
1,108,193,820.79 1,044,368,471.64
2025 6 30 1.0415 982,872,665.75
6.2
2025 1 1 2025 6 30
2025 1 1 2025 | 2024 1 1 2024
6 30 6 30
7,276,759.14 24,274,144.58
1. 174,838.48 136,761.16
6.4.7.13 4,946.14 2,380.24
169,892.34 134,380.92
2- " ”
11,342,552.76 21,314,686.41
6.4.7.14 - _
6.4.7.15 11,342,552.76 21,314,686.41
6.4.7.16 - -
6.4.7.17 _ _
6.4.7.18 - -
6.4.7.19 - -
3.
o 6.4.7.20 -4,240,632.10 2,822,697.01
4- 13 ”

14 42
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5- _”
6.4.7.21 - -
3,002,838.02 2,985,963.08
1 6.4.10.2.1 1,515,193.81 1,495,063.24
2 6.4.10.2.2 505,064 .57 498,354.44
3 - -
4 - -
5 877,639.42 889,410.04
877,639.42 889,410.04
6.4.7.22 - _
2,037.66 -
6.4.7.23 102,902.56 103,135.36
. 4,273,921.12 21,288,181.50
) 4,273,921.12 21,288,181.50
4,273,921.12 21,288,181.50

6.3
2025 1 2025 6 30
205 1 1 2025 6 30

982,872,667.73 - | 36,504,672.97 | 1,019,377,340.70
982,872,667.73 - | 36,504,672.97 | 1,019,377,340.70
“ o -1.98 - | 4,273,921.04 4,273,919.06
- - | 4,273,921.12 4,273,921.12

15

42
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-1.98

-0.08

-2.06

-1.98

-0.08

-2.06

982,872,665.75

40,778,594.01

1,023,651,259.76

2024 6 30

982,872,670.52

13,281,608.90

996,154,279.42

982,872,670.52

13,281,608.90

996,154,279.42

-0.81 2,613,600.49 2,613,599.68

- 21,288,181.50 21,288,181.50
-0.81 -0.02 -0.83
0.18 - 0.18
-0.99 -0.02 -1.01

-18,674,580.9

9

-18,674,580.99
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982,872,669.71 - | 15,895,209.39 998,767,879.10

6.1 6.4
6.4
6.4.1

( ¢ ")
“ ” [2017]2429
2018 1 19 310,000, 000.00
80%
10 10

5%

17 42
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6.4.2
3
6.4.3
2025
6.4.4
6.4.5
6.4.6
6.4.6.1

1

1

3
XBRL
2025
2025 6 30
[2016]36
2016 5 1
[2016]46
[2016]70

18 42
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[2016]140
[2017]56
3% 2018 1 1
[2017]90
6.4.6.2
2011
6.4.6.3
[2004]78
2004 1 1
[2008]1
6.4.6.4
[2008]132
2008 10 9
6.4.7
6.4.7.1

2025 6 30

19 42




2025

902,985.30
902,875.73
109.57
1-3 -
902,985.30
6.4.7.2
2025 6 30
45,627,180.13 682,328.77 46,427,328.77 117,819.87
1,045,541,793.90 | 11,328,179.56 | 1,060,859,179.56 | 3,989,206.10
1,091,168,974.03 | 12,010,508.33 | 1,107,286,508.33 | 4,107,025.97
1,091,168,974.03 | 12,010,508.33 | 1,107,286,508.33 | 4,107,025.97
6.4.7.3 /
6.4.7.3.1 /
/
6.4.7.4
6.4.7.4.1
6.4.7.4.2

20 42
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6.4.7.5
6.4.7.5.

6.4.7.6
6.4.7.6.

6.4.7.7
6.4.7.7.

6.4.7.8

6.4.7.9

2025

6

30

26,136.

97

26,136.

97

9,300.

00

24,795.

19

59,507.

37

119,739.

53

6.4.7.10

2025 1 1

2025

6 30

982,872,667.73

982,872,667.

-1.98

-1.

21 42




2025

982,872,665.75

982,872,665.75

6.4.7.11
6.4.7.12
23,346,998.65 13,157,674.32 36,504,672.97
23,346,998.65 13,157,674.32 36,504,672.97
8,514,553.22 -4,240,632.10 4,273,921.12
-0.05 -0.03 -0.08
-0.05 -0.03 -0.08
31,861,551.82 8,917,042.19 40,778,594.01
6.4.7.13
2025 1 1 2025 6 30

4,874.08

22 42
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-3,067,759.15

11,342,552.76
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42



2025

2025 1 1 2025 6 30

1. -4,240,632.10
-4,240,632.10
2. -
3. -
-4,240,632.10
6.4.7.21
6.4.7.22
6.4.7.23
2025 1 1 2025 6 30
24,795.19
59,507.37
18,600.00
102,902.56
6.4.8
6.4.8.1
6.4.8.2
6.4.9
6.4.9.1

6.4.9.2

24

42
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6.4.

6.4.

6.4.

6.4.

6.4.

6.4.

6.4.

6.4.
6.4.

10.

10.

10.1.

10.1.

10.1.

10.1.

10.1.

10.2.

2025 1 1 2025
6 30

2024

1
6

1 2024
30

1,515,193.81

1,495,063.24

1,515,193.81

1,495,063.24

6.4.10.2.2

H=Ex

0.30%

2025 1 1 2025 6

2024

1

1

2024

25 42




2025

30

6

30

505,064.57

498,354.44

H=E x

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

0.10%

26

42




2025

2025 1 1 20256 30 2024 1 1 2024 6 30
902,985.30 4,874.08 348,821.98 2,380.24
2025 6 30
2024 6 30
6.4.10.7
6.4.10.8
6.4.11
6.4.12 2025 6 30
6.4.12.1 /
6.4.12.2
6.4.12.3
6.4.12.3.1
2025 6 30
84,078,800.65
240205 24 05 2025 7 1 108.05 885,000 95,627,571.78
885,000 95,627,571.78

6.4.

6.4.

12.3.2

12.4

27 42
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6.4.13
6.4.13.1

6.4.13.2

10%

10%

6.4.13.2.1

28 42



2025

6.4.13.2.2
6.4.13.2.3
2025 6 30 2024 12 31
A-1 -
A-1 -
49,256,425.21
49,256,425.21
AA+
6.4.13.2.4
2025 6 30 2024 12 31
AAA 128,468,049.87 812,679,097.58
AAA 73,175,000.00 -
905,643,458.46 170,163,208.52
1,107,286,508.33 982,842,306.10
6.4.13.2.5
6.4.13.2.6
6.4.13.3
6.4.13.3.1

29 42




2025

6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
2025
6| 6 -1 1-5 5
30
902,985.30 - - - - 902,985.30
4,327.16 - - - - 4,327.16
- -622,974,229.04484,312,279.29 -1,107,286,508.33
907,312.46

30

42




2025

- - - - 84,070.19 84,070.19
84,078,800.65 - - - -|  84,078,800.65
- - - - 7,740.10 7,740.10
- - - - 119,739.53 119,739.53
84,078,800.65 - - -| 463,760.38  84,542,561.03
-83,171,488.19 -622,974,229.04/484,312,279.29 -463,760.381,023,651,259.76

2024
6 6 -1 1-5 5

12

31
69,740.33 - - - - 69,740.33
-1265,375,547.40566,735,602.20/199,987,581.71 -11,032,098,731.31
- - - -12,200,000.00, 12,200,000.00
69,740.33265,375,547.40566,735,602.20199,987,581.71112,200,000.001,044,368,471 .64

257,671.20

257,671.

20

85,890.42

85,890.

42

31

42



2025

-[12,245,209.89

12,245,209.89

12,200,000.00

12,200,000.00

202,359.43

202,359.43

12,200,000.00

-12,791,130.94

24,991,130.94

-12,130,259.67

265,375,547.40

566,735,602.20

199,987,581.71

-591,130.94

1,019,377,340.70

6.4.13.4.1.2
2024 12
2025 6 30
31

27 -13,941,668.80 -8,743,623.24

27 13,941,668.80 8,743,623.24
6.4.13.4.2
6.4.13.4.3

6.4.13.4.3.1

32

42



2025

2025 6 30 2024 12 31
% %

1,107,286,508.33 108.17 | 1,032,098,731.31 101.25

1,107,286,508.33 108.17 | 1,032,098,731.31 101.25
6.4.13.4.3.2
6.4.14
6.4.14.1
6.4.14.2
6.4.14.2.1

2025 6 30 2024 12 31

1,107,286,508.33

1,032,098,731.31

1,107,286,508.33

1,032,098,731.31

33

42




2025

6.4.14.2.2

6.4.14.3

6.4.14.4

6.4.15
6.4.15.1

6.4.15.2

§7

1,107,286,508.33

1,107,286,508.33

34

42




2025

7.2

7.2.1

7.2.2

7.3

7.4

7.4.1 2% 20

7.4.2 2% 20

7.4.3

7.5

%
1 40,309,661.20 3.94
2 - -
3 786,863,681.10 76.87
752,005,701.37 73.46

4 51,808,917.81 5.06
5 - -
6 83,046,683.83 8.11
7 - -
8 - -
9 145,257,564.39 14.19
10 1,107,286,508.33 108.17

7.6

%

1 200204 20 04 1,000,000 104,408,739.73 10.20
2 09240202 | 24 02 | 1,000,000 101,188,356.16 9.89
3 240205 24 05 900,000 97,248,378.08 9.50
4 198965 24 08 800,000 82,523,528.77 8.06
5 220210 22 10 700,000 75,986,054.79 7.42

35 42




2025

1.7

7.8

7.9

7.10
7.10.1

7.10.2

7.11
7.11.1

7.11.2

7.11.3

60

2024

2024 43

12

17

36

42



2025

4,327.16

OO |N[foO|jo|d | W IN|PF

4,327.16

7.11.4

7.11.5

7.11.6

8.1

§8

%

205

4,794,500.81

982,872,665.75

100.00

0.00

0.00

8.2

%

0.00

0.00

8.3

8.4

(%)

(%)

0.00 0.00

0.00

0.00

37

42




2025

0.00 0.00 0.00 0.00 | -
0.00 0.00 0.00 0.00 | -
0.00 0.00 0.00 0.00 | -
0.00 0.00 0.00 0.00 | -
0.00 0.00 0.00 0.00 | -
89
2018 1 19 310,000,000.00
982,872,667.73
1.98
982,872,665.75
§ 10
10.1
10.2
10.2.1
2025 1 24
2025 4 18
10.2.2
10.3
10.4

10.5

38

42




2025

10.6
10.6.1

10.6.2

10.7
10.7.1

(%)

(%)

39

42




2025

10.7.2
%
*) (%) (%)
- -1 8,500,000.00 65.89 - -
25,056,750.00 100.00 | 4,400,000.00 34.11 - -
10.8
1 2025-1-4
2 2025-1-10

40

42




2025

14

2025-4-26

15

2025-6-6

11.1

§ 11

20%

20%

%

2025 1
2025
30

1
6

982,872,4
61.34

0.00

0.00

982,872,461.3
4

99.99

11.2

12.1

§ 12

41

42




2025

12.2

12.3

https://www.cxfund.com.cn
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