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FOF A
2.32% 0.38% 2.17% 0.32% | 0.15% 0.06%
1.19% 0.61% 2.07% 0.64% | -0.88% | -0.03%
4.82% 0.66% 3.49% 0.58% 1.33% 0.08%
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1.32% 0.61% 2.07% 0.64% | -0.75% | -0.03%
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505,702.62 -7,802,405.36
6.4.7.14 -14,856.53 7,340.13
6.4.7.15 486,767.45 -8,056,259.45
6.4.7.16 4,728.55 64,153.77
6.4.7.17 - -
6.4.7.18 - -
6.4.7.19 - -
6.4.7.20 29,063.15 182,360.19
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10,887,306.00 -518,800.33 |  10,368,505.67
10,887,306.00 -518,800.33 |  10,368,505.67
9,367,910.86 594,907.09 9,962,817.95
- 607,003.88 607,003.88
9,367,910.86 -12,096.79 9,355,814.07
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174,945.59 151,685.80 326,631.39
28,415.89 -20,943.26 7,472.63
-4,826.57 4,112.90 -713.67
33,242.46 -25,056.16 8,186-30
-614,693.27 590,448.77 -24,244 .50
FOF C

-142,452 .54 76,758.95 -65,693.59
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3,796.94 -3,217.43 579.51
-112,302.08 101,557.45 -10,744.63
FOF Y
-247,409.84 152,651.62 -94,758.22
-247,409.84 152,651.62 -94,758.22
240,820.46 -15,286.82 225,533.64
-909,060.28 889,380.75 -19,679.53
-909,060.28 889,380.75 -19,679.53
-915,649.66 1,026,745.55 111,095.89
6.4.7.13
2025 1 1 2025 6 30
2,229.66
119.11
31.19
2,379.96
6.4.7.14
6.4.7.14.1 —_
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3,082,982.60
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-14,856.53
6.4.7.15
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14,689.77
2,890.95
486,767.45
6.4.7.16
6.4.7.16.1
2025 1 1 2025 6 30
5,847.06
-1,118.51
4,728.55
6.4.7.16.2
2025 1 1 2025 6 30
711,130.00
701,118.51
11,130.00
-1,118.51
6.4.7.16.3
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6.4.7.17
6.4.7.17.1
6.4.7.18
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%

4,390,651.60 71.09 | 50,086,772.92 63.69
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%
%
998,166.00 100.00 2,700,135.00 100.00
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6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
6 6 -1 1-5
2025 6 30
1,347,728.08 - - -| 1,347,728.08
37,780.00 - - - 37,780.00
14,421.86 - - - 14,421.86
- 1,004,407.40 - 17,916,960.70| 18,921,368.10
- - - 24.19 24.19
- - - 65,621.33 65,621.33
- - - 595,298.29 595,298.29
1,399,929.94/1,004,407.40 - 18,577,904 .51 20,982,241.85
- - - 20,197.33 20,197.33
- - - 9,189.93 9,189.93
- - - 2,297.47 2,297.47
- - - 606,826.77 606,826.77
- - - 96.74 96.74
- - - 9,494 .47 9,494 47
- - - 2,815.52 2,815.52
- - - 650,918.23 650,918.23
1,399,929.94 1,004,407.40 -117,926,986.28| 20,331, 323.62
6 6 -1 1-5
2024 12 31
587,511.87 - - - 587,511.87
75,558.59 - - - 75,558.59
28,047.73 - - - 28,047.73
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708,843.78 - -| 8,333,632.70, 9,042,476.48
- - - 158,229.15 158,229.15
- - - 592,840.33 592,840.33
1,399,961.97 - -| 9,084,702.18|10,484,664.15
- - - 1,830.17 1,830.17
- - - 6,220.13 6,220.13
- - - 1,555.05 1,555.05
- - - 98.51 98.51
- - - 3,806.30 3,806.30
- - - 102,648.32 102,648.32
- - - 116,158.48 116,158.48
1,399,961.97 - -| 8,968,543.70| 10,368,505.67
6.4.13.4.1.2
2024 12
2025 6 30
31
27 -1,459.27 -596.94
27 1,459.27 596.94
6.4.13.4.2
6.4.13.4.3
VaR(ValueatRisk)
6 30
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6.4.13.4.3.1
2025 6 30 2024 12 31
% %
17,916,960.70 88.12 8,333,632.70 80.37
1,004,407.40 4.94 708,843.78 6.84
18,921,368.10 93.07 9,042,476.48 87.21
6.4.13.4.3.2
95%
2024 12
2025 6
31
VaR 1.90%(2024 12
-387,161.42 -162,018.91
31 VaR 1.56%)
VaR
95%
2024
6.4.14
6.4.14.1
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6.4.14.2
6.4.14.2.1
2025 6 30 2024 12 31
17,916,960.70 8,333,632.70
1,004,407.40 708,843.78
18,921,368.10 9,042,476.48
6.4.14.2.2
(
)
6.4.14.3
6.4.14.4
6.4.15
§7
7.1
%
1 - -
2 17,916,960.70 85.39
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3 1,004,407.40 4.79
1,004,407.40 4.79

4 - -
5 - -
6 - -
7 1,385,508.08 6.60
8 675,365.67 3.22
9 20,982,241.85 100.00

7.2

7.2.

7.2.

7.3

7.4

7.4. 2% 20

(D)

1 300533 447,993.00 4.32
2 601899 316,105.00 3.05
3 601600 315,120.00 3.04
4 603993 305,373.00 2.95
5 600362 303,715.00 2.93
6 600486 300,220.00 2.90
7 600809 259,388.00 2.50
8 002043 190,701.00 1.84
9 600309 97,546.00 0.94
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7.4.2 2% 20
)
1 300533 406,758.00 3.92
2 601899 337,218.00 3.25
3 600362 325,116.00 3.14
4 603993 314,426.00 3.03
5 601600 313,100.00 3.02
6 600486 299,959.60 2.89
7 600809 254,412.00 2.45
8 002043 188,226.00 1.82
9 601088 95,472.00 0.92
10 300783 95,360.00 0.92
11 300015 94,081.00 0.91
12 600309 93,439.00 0.90
13 603043 93,215.00 0.90
14 000568 86,160.00 0.83
15 600887 86,040.00 0.83
7.4.3
3,093,086.00
3,082,982.60
7.5
%
1 1,004,407.40 4.94
2 - -
3 - -
4 - -
5 - -
6 - -
7 - -
8 - -
9 - -
10 1,004,407.40 4.94
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1| 511360 22,400.00 | 2,508,105.60 | 12.34
ETF (ETF)
0-4
2 | 159816 20,400.00 | 2,322,030.00 | 11.42
ETF (ETF)
0-3
3 | 159651 16,400.00 | 1,742,172.00 | 8.57
(ETF)
ETF
4 | 512660 953,000.00 | 1,093,091.00 | 5.38
ETF (ETF)
5 | 588190 1,034,900.00 | 1,049,388.60 | 5.16
100ETF (ETF)
-30
6 | 511090 8,200.00 | 1,018,981.20 | 5.01
ETF (ETF)
7 | 588290 550,900.00 834,613.50 | 4.11
ETF (ETF)
8 | 159611 ETF 809,400.00 785,927.40 | 3.87
(ETF)
9 | 515000 460,000.00 625,140.00 | 3.07
ETF (ETF)
10 | 159732 758,600.00 619,776.20 | 3.05
(ETF)
11 | 159949 50 433,000.00 417,845.00 | 2.06
(ETF)
12 | 159770 Al 462 ,400.00 408,299.20 | 2.01
(ETF)
13 | 159572 200 324,400.00 407,446.40 | 2.00
(ETF)
14 | 159870 ETF 707,600.00 404,747.20 1.99
(ETF)
15 | 513770 374,400.00 404,726.40 | 1.99
(ETF)
ETF
16 | 159755 ETF 574,000.00 404,670.00 | 1.99
(ETF)
17 | 159996 ETF 299,400.00 399,998.40 | 1.97
(ETF)
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18 | 512200 292,400.00 397,371.60 | 1.95
ETF (ETF)
19 | 513750 264,700.00 396,785.30 | 1.95
(ETF)
ETF
20 | 562510 567,200.00 | 386,830.40 | 1.90
ETF (ETF)
21 | 588050 50 358,300.00 | 369,765.60 | 1.82
(ETF)
ETF
22 | 561130 397,100.00 310,929.30 | 1.53
(ETF)
ETF
500
23 | 512330 195,900.00 | 207,066.30 | 1.02
ETF (ETF)
24 | 159994 | 5GETF 210,700.00 203,746.90 | 1.00
(ETF)
25 | 510300 49,600.00 197,507.20 | 0.97
300ETF (ETF)
7.13
7.13.1
7.13.2
7.13.3
1 14,421.86
2 595,298.29
3 24.19
4 -
5 65,621.33
6 -
7 -
8 —
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9 675,365.67
7.13.4
7.13.5
7.13.6
88
8.1
% %
762 9,181.20 1,421,272.04 | 20.32 5,574,803.17 | 79.68
FOF A
111 10,869.87 0.00 0.00 1,206,555.15 | 100.00
FOF C
2,201 5,475.96 0.00 0.00 12,052,586.50 | 100.00
FOF Y
3,074 6,589.21 1,421,272.04 7.02 18,833,944.82 | 92.98
8.2
%
454 .36 0.01
FOF A
1,026.68 0.09
FOF C
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28,020.37, 0.23
FOF Y
29,501.41 0.15
8.3
FOF A 0
FOF C 0
FOF Y] 0
0
FOF A 0
FOF C 0
FOF Y] 0
0
§9
FOF A FOF C FOF Y
2019 9
26 191,068,985.98 16,714,422.28 -
7,275,585.14 1,217,106.73 2,394,614.13
46,311.85 24,775.40 9,657,972.37
325,821.78 35,326.98 -
6,996,075.21 1,206,555.15 12,052,586.50
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FOF 2025

10.

10.

10.

10.

10.

10.

10.

1

2
10.2.1

2025

2025

10.2.2

10.7.

10.

10.

7.2

10.8.

§ 10

49

53



FOF 2025

() )
2 4,390,651.60 71.09 2,001.53 71.09
2 1,785,417.00 28.91 813.99 28.91
1 - - - -
2 - - - -
1 -
50 53




FOF 2025

10.8.2

(%)

(%)

(%)

(%)

998,166.00

100.00

54,056,901.01

61.49

33,850,019.30

38.51

51
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FOF 2025

8 2025-3-28
2024
9 2025-3-31
2024
10 2025-4-19
11 FOF 2025 1 2025-4-22
12 2025-4-22
2025
13 2025-4-26
14 2025-6-6
§ 11
11.1 20%
20%
11.2
§ 12
12.1
1
2 FOF
3 FOF
4 FOF
5
6
12.2

52 53




FOF 2025

12.3

https://www.cxfund.com.cn

2025 8 29

53 53



