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2025 6 30 2024 12 31

6.4.7.1 6,114,930.15 62,091,902.67
20,890,897.42 20,736,774.96

6.4.7.2 586,937,362.21 811,309,223.78
72,869,890.51 143,159,065.24

514,067,471.70 668,150,158.54

6.4.7.3 - -
6.4.7.4 - -
6.4.7.5 - -
6.4.7.6 - -
6.4.7.7 - -

184,807.34
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6.4.7.8 - -
614,127,997.12 894,138,010.42
2025 6 30 2024 12 31
6.4.7.3 - -
40,999,959.00 147,390,724.01
459,303.70 3,597,958.49
1,903,820.02 1,967,799.62
478,684.48 637,516.14
95,736.90 127,503.20
83,498.93 106,295.16
54,572.08 44,610.53
6.4.7.9 104,862.51 199,748.60
44,180,437.62 154,072,155.75
6.4.7.10 592,312,310.95 781,993,018.66
6.4.7.11 - -
6.4.7.12 -22,364,751.45 -41,927,163.99
569,947,559.50 740,065,854.67
614,127,997.12 894,138,010.42
2025 6 30 A 0.9679
C 0.9551 592,312,310.95
A 331,119,500.59 C 261,192,810.36
6.2
2025 1 1 2025 6 30

2025 1 1 2025 | 2024 1 1 2024

6 30 6 30
16,384,538.47 54,684,966.94
1. 241,209.14 288,330.48
6.4.7.13 217,766.58 288,330.48
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17,656,399.78 41,166,335.53

.14 4,099,650.59 9,671,442.94

.15 12,169,863.06 23,664,152.01

.16 - -

7.17 - -

7.18 - -

7.19 1,386,886.13 7,830,740.58

.20 -1,513,070.45 13,230,300.93

.21 - -

5,377,570.97 10,419,725.54

2.1 3,266,244 .87 5,630,629.24

2 2.2 653,248.97 1,126,125.80
3 2.3 550,114.09 1,000,271.24
4 _ _
5 765,656.92 2,495,031.04
765,656.92 2,495,031.04

.22 - -

26,158.89 47,154 .58

.23 116,147.23 120,513.64

11,006,967.50 44 ,265,241.40
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2025 1 1 2025 6
2025 1 2025 6 30
781,993,018.66 - -41,927,163.99 740,065,854.67
781,993,018.66 - -41,927,163.99 740,065,854.67
‘o -189,680,707.71 - 19,562,412.54 -170,118,295.17
- - 11,006,967.50 11,006,967.50
-189,680,707.71 - 8,555,445.04 -181,125,262.67
1. 310,457.73 - -14,368.38 296,089.35
2.
-189,991,165.44 - 8,569,813.42 -181,421,352.02
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2024 1 2024 6 30
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1 1 1 50%
1 250 20%
[2015]101
2015 9 8
1
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[2016]127
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6.4.7.1
2025 6 30

3,589,503.82
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2025 6 30

70,564,541.65 -| 72,869,890.51 2,305,348.86
268,087,761.97 2,742,243.67 | 272,872,211.15 2,042,205.51
237,047,326.24 2,056,760.55 | 241,195,260.55 2,091,173.76
505,135,088.21 4,799,004.22 | 514,067,471.70 4,133,379.27
575,699,629.86 4,799,004.22 | 586,937,362.21 6,438,728.13
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2025 6 30
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1,114.72
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6.4.7.11

6.4.7.12

-23,727,581.34

1,376,390.70

-22,351,190.64
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51
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6.4.7.14
6.4.7.14.1
2025 1 1 2025 6 30
2,016,026,568.80
2,008,461,566.49
3,465,351.72
4,099,650.59
6.4.7.15
6.4.7.15.1

2025 1 1 2025 6 30

26

9,217,913.36
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6.4.7.18.2  —
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6.4.7.23
2025 1 1 2025 6 30
29,752.78
59,507.37
18,600.00
7,300.53
986.55
116,147.23
6.4.8
6.4.8.1
6.4.8.2
6.4.9
6.4.9.1
6.4.9.2
(
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6.4.10
6.4.10.1
6.4.10.1.1
2025 1 1 2025 6

30
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3,950,939,490.39 100.00 | 2,329,898,950.53 100.00

29 51




2025

6.4.10.2
6.4.10.2.1
2025 1 1 2025 6 (2024 1 1 2024
30 6 30
3,266,244 .87 5,630,629.24
1,561,987.89 2,675,352.43
1,704,256.98 2,955,276.81
x 1.00%
= X
1.00%~+
6.4.10.2.2
2025 1 1 2025 6 |2024 1 1 2024
30 6 30
653,248.97 1,126,125.80
x 0.20%
= x 0.20%
6.4.10.2.3

2025 1 1 2025 6 30
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- 538,052.32 538,052.32

- 10,837.68 10,837.68

- 549,039.83 549,039.83
2024 1 1 2024 6 30
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6.4.10.6

202 1 1 202
025 025 6 30 2024 1 1 2024 6 30
3,589,503.82 17,055.43 21,065,727.72 37,784.99
6.4.10.7
6.4.10.8
2,525,426.33 2024 6
30 38,425,172.58

46,588.69 2024 1

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

6.4.12.3.2

1 2024 6 30

2025 6 30

40,999,959.00

6.4.12.4

2025 7 1
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6.4.13.2

10%

10%

6.4.13.2.1

33
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2025 6 30 2024 12 31
A-1 - -
A-1 - -
44,255,241.42 65,400,901.64
44,255,241.42 65,400,901.64
6.4.13.2.2
6.4.13.2.3
6.4.13.2.4
2025 6 30 2024 12 31
AAA 281,017,033.32 386,760,052.20
AAA 45,063,030.47 35,019,287.37
143,732,166.49 180,969,917.33
469,812,230.28 602,749,256.90
6.4.13.2.5
6.4.13.2.6
6.4.13.3
6.4.13.3.1

34 51
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6.4.13.4
6.4.13.4.1
6.4.13.4.1.1
2025 6| 6 6 -1 1-5 5
30
6,114,930.15 - - - -| 6,114,930.15
20,890,897.42 - - - -120,890,897.42
159,043,764.9 245,602,535.2/37,167,525.9 586,937,362.2
72,253,645.5]1 72,869,890.51
8 2 1
- - - -|  184,807.34] 184,807.34
186,049,592.5 245,602,535.2/37,167,525.9 614,127,997.1
572,253,645.51 9 273,054,697.85 5
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- , | 83,498.93  83,498.93
_ _ | 54,572.08|  54,572.08
_ _ | 104,862.51 104,862.51
40,999, 959.00 - -| 3,180,478.62(44,180,437.62

145,049,633.5

572,253,645.51

245,602,535.

37,167,525.

N ©

69,874,219.23

569,947,559.5
0

2024
31

12

1-5

62,091,902.67
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6.4.13.4.1.2
2024 12
2025 6 30
31

27 -3,009,432.64 -3,251,728.78

27 3,009,432.64 3,251,728.78
6.4.13.4.2
6.4.13.4.2.1

2025 6 30

16,921,799.51

16,921,799.51

184,807.34

184,807.34

17,106,606.85

17,106,606.85

17,106,606.85

17,106,606.85

2024 12 31

28,354,039.08

28,354,039.08

28,354,039.08

28,354,039.08
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28,354,039.08

28,354,039.08

6.4.13.4.2.2

2025 6

38 51
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6.4.13.4.3.2
95%
2024 12
2025 6 30
31
VaR 0.63%(2024 12
-3,581,422.22 -5,351,328.22
31 VaR 0.72%)
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
132,001,730.79 240,388,460.00
454,935,631.42 570,917,847.09
- 2,916.69
586,937,362.21 811,309,223.78
6.4.14.2.2

39 51
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6.4.14.3
6.4.14.4
6.4.15
6.4.15.1
6.4.15.2
§7
7.1
%
1 72,869,890.51 11.87
72,869,890.51 11.87
2 - -
3 514,067,471.70 83.71
514,067,471.70 83.71
7 27,005,827.57 4.40
8 184,807.34 0.03
9 614,127,997.12 100.00
16,921,799.51
2.97%

40

51
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7.2
7.2.1

41

51
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1 002517 286,100 5,524,591.00 0.97
2 00700 10,700 4,908,206.10 0.86
3 00388 11,000 4,201,171.26 0.74
4 601100 56,700 4,082,400.00 0.72
5 00941 49,000 3,892,111.41 0.68
6 600563 32,800 3,578,152.00 0.63
7 688131 69,680 3,369,028.00 0.59
8 601665 448,900 2,837,048.00 0.50
9 300054 98,900 2,836,452.00 0.50
10 603296 34,500 2,783,460.00 0.49
11 688179 218,372 2,777,691.84 0.49
12 688525 40,503 2,729,902.20 0.48
13 600745 80,400 2,695,812.00 0.47
14 603986 18,200 2,302,846.00 0.40
15 688356 32,403 2,287,651.80 0.40
16 00981 53,000 2,160,500.75 0.38
17 600079 100,400 2,106,392.00 0.37
18 300474 27,100 1,978,300.00 0.35
19 601577 199,000 1,978,060.00 0.35
20 601899 99,100 1,932,450.00 0.34
21 600761 105,800 1,876,892.00 0.33
22 300149 163,800 1,736,280.00 0.30
23 300562 117,000 1,725,750.00 0.30
24 605088 35,300 1,338,576.00 0.23
25 603893 7,500 1,138,950.00 0.20
26 688105 37,632 851,612.16 0.15
27 02601 26,200 641,529.47 0.11
28 00038 90,000 567,141.71 0.10
29 603939 23,000 562,810.00 0.10
30 00999 56,800 551,138.81 0.10
31 600000 35,600 494,128.00 0.09
32 600519 300 422,856.00 0.07
7.4
7.4. 2% 20
D)

1 600745 52,792,405.00 7.13
2 002517 51,154,089.37 6.91
3 688179 42,285,339.80 5.71
4 603986 35,917,226.32 4.85
5 603596 33,756,260.00 4.56
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6 603296 30,139,600.00 4.07
7 601100 28,981,811.00 3.92
8 00388 28,243,053.61 3.82
9 688525 27,067,014.80 3.66
10 002020 26,833,534.00 3.63
11 300054 23,627,571.15 3.19
12 300406 22,561,149.00 3.05
13 00700 22,130,586.34 2.99
14 00981 19,604 ,262.80 2.65
14 688981 1,440,085.22 0.19
15 600600 15,776,742.00 2.13
15 00168 2,540,262.39 0.34
16 002384 18,156,987.00 2.45
17 000333 17,299,620.77 2.34
18 002605 15,830,367.20 2.14
19 603166 15,288,917.00 2.07
20 09926 14,944 ,052.96 2.02
7.4.2 2% 20
*
1 002517 51,359,485.85 6.94
2 600745 50,134,602.00 6.77
3 688179 39,862,145.50 5.39
4 603596 37,256,602.40 5.03
5 603986 34,633,605.00 4.68
6 00700 33,689,209.87 4.55
7 603296 28,163,274.00 3.81
8 002020 27,519,532.20 3.72
9 300054 25,432,384.00 3.44
10 601100 24,740,313.00 3.34
11 688525 24,307,081.18 3.28
12 00388 24,259,954.29 3.28
13 603166 22,549,639.00 3.05
14 300406 22,377,473.00 3.02
15 000951 20,726,318.40 2.80
16 00981 17,409,184.71 2.35
16 688981 1,427,542 .40 0.19
17 002605 18,473,893.80 2.50
18 002384 18,406,405.00 2.49
19 600600 15,628,849.00 2.11
19 00168 2,482,128.00 0.34
20 000333 17,232,899.00 2.33
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21 | 09926 15,199,779.10 2.05
7.4.3
1,934,912,921.59
2,016,026,568.80
7.5
%
49,894,726.79 8.75
81,942,381.92 14.38
4 146,015,859.48 25.62
5 - -
6 169,372,087.40 29.72
7 66,842,416.11 11.73
8 - -
9 - -
10 514,067,471.70 90.20
7.6
b
019749 | 24 15 437,000 |  44,255,241.42 7.76
2 | 240384 | 23 o1 350,000 |  35,691,753.43 6.26
24
3 | 102481380 | MTNOOL( 350,000 |  35,665,163.01 6.26
)
4 | 240049 | 24 K1 300,000 |  31,528,040.55 5.53
22
5 | 102281010 300,000 |  30,541,767.12 5.36
MTNOOL

7.7

7.8
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7.9
7.10
7.11
7.11.1
7.11.2
7.12
7.12.1
7.12.2
7.12.3
1 -
2 -
3 184,807.34
4 _
5 -
6 -
7 -
8 -
9 184,807.34
7.12.4
%
1 128129 29,026,211.53 5.09
2 132026 EB2 7,710,575.83 1.35
3 113623 21 6,300,627.34 1.11
4 127040 5,235,672.16 0.92
5 127085 4,419,309.95 0.78
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6 113049 2,872,382.88 0.50
7 113037 1,892,646.29 0.33
8 123090 1,721,045.07 0.30
9 113048 1,166,168.99 0.20
7.12.5
7.12.6
§8
8.1
%
%
2,756 120,144 .96 9,915,228.51 2.99 | 321,204,272.08 | 97.01
A
1,301 200,763.11 10,032,571.94 3.84 | 251,160,238.42 | 96.16
C
4,057 145,997.61 19,947,800.45 3.37 | 572,364,510.50 | 96.63
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8.3
A 0
G 0
0
A 0
G 0
0
89
A c
2022 3 3
593,796,135.77 374,837,331.87
454,992,271.88 327,000,746.78
127,201.63 183,256.10
123,999,972.92 65,991,192.52
331,119,500.59 261,192,810.36
§ 10
10.1
10.2
10.2.1
2025 1 24
2025 4 18
10.2.2

10.3

47

51







2025

3 2025 1 1 2025 6 30

2024 7 1

10.7.2

49 51



2025

10 2025-3-21
11 2025-3-28
2024
12 2025-3-28
2024
13 2025-3-31
2024
14 2025-4-19
15 2025-4-22
2025 1
16 2025-4-22
2025
17 2025-4-26
18 2025-6-6
§ 11
11.1 20%
20%
11.2
§ 12
12.1
1
2
3
4
5

50

51




2025

12.2

12.3

https://www.cxfund.com.cn

2025 8 29

51 51



